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vk W
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KpaTkuit 0630p TOProBoi cucTemsl

1. KpaTkuut 0630p TOPproBor cCUCTEMbl

Toprosas cucTema npegHasHayeHa Ana COBEPLIEHUA onepaLuuit Ha GUHAHCOBLIX PbiHKaX. K ee 0CHOBHbIM GyHKLMAM OT-
HoCATCA:

1. MNpwuem 3a8BOK, HanNpaBAAEeMbIX Ha BHEOUPIKEBOW U BUPKEBOM PbIHOK.

2. MapuwpyT1sauma 1 NOCTaHOBKa 3aABOK B AOCTYMNHbIE Ny/bl AMKBUAHOCTH.

3. Peructpaums caenok u obpaboTtka MHGOpPMaL MM O CAENKAX BO BCEX MOAKNOYEHHDbIX NyaaX TMKBUAHOCTH.

4

TpaHcnauma aHOHUMHOW, arperMpOBaHHoM no BCemM nysiam IMKBUOHOCTU, N HEaHOHMMHOM VIHdJOpMaLI,VIVI O TOoprax,
a TakXxe ,EI,OI'IOﬂHMTGﬂbHOVI n cnpaBquoﬁ VIHCbOpMaLIMI/I.

5. KOHTPOAb PUCKOB Y4AaCTHUKOB KAMPUHIa NO ONepaumam ¢ MHCTPYMEHTaMU, 3aperncTpMpoBaHHbIMU B CUCTEME.
6. Mpoyan GYHKLUMOHANLHOCTb, CBA3AHHAA C NPeAO0CTaBNeHMeM A4OCTyna K TOpram.

1.1. UHCTpyMeHTbI, AOCTYNHbIE B TOProBOU cucTeme

B Toprosoit cucteme 4OCTYMHbI ABa BMAA TOProBbIX MHCTPYMEHTOB: 6MpKeBble M BHEGUpIKeBble. BHebVpKeBble MHCTPY-
MEHTbI UMEIOT CAeaytoLme NPU3HaKK:

¢ [lonie section B COOBLEHUAX NOTOKA Instruments MmeeT 3Ha4eHne OTC.
e Mone over the counter B cooblleHnax TradeModes MMeeT 3HavyeHKe 1.
e BbicTaBneH ¢nar 0x400000 (eOverTheCounter) B none flags.

Tabnuua 1. OTAnumna B MHTEpPNpeTauun nonein coobueHmi

Bua MHCTpymeHTa 3Ha4yeHue NoNf order id 3Ha4yeHue Nonf deal id
Buprkesoit Homep 6uprkeBoit 3aABKM Homep 6buprkesoi caenku
BHebup:keBow Homep odepTbi Homep gorosopa

[nAa 3akntoueHna caenok AOCTYMHbI BCE MHCTPYMEHTbI, 3aperncTpupoBaHHble B TOpI'OBOI7I cncreme.

1.2. PexXxumbl TOPros, AOCTYMNHble B TOProBou cucrteme
1.2.1. OCHOBHOI peXXUm Topros

OCHOBHOM pesKMM TOProB NoApasymeBaeT 3aK/104eHNE aHOHUMHbIX CAENOK Ha Pa3InYHbIX Nyax IMKBMAHOCTU. B OcHOB-
HOM pPeXMMe TOProB K/JMEeHTaM AOCTYMHbI NATb TUMOB 3aABOK, KOTOPbIE MOTYT BbITb MOAaHbI B TOPrOBYH CUCTEMY MYTEM
OTNPaBKM CMeLmasbHOro coobueHuns. Tun 3aABKM ONpesensieTcs codeTaHnem 3HaYeHui noneii B cCoobLLeHmn.

1.2.1.1. Tunbl 3a9BOK

1. PblHOYHas — 3asBKa C yKazaHMemM obbema 1 6e3 yKasaHua LeHbl, byaeT MCnosiHeHa MO /yyLLen LLeHe; OCTaToK yaa-
naercs.

2. JIMMUTHaA, aKTUBHAA A0 KOHLLA TOProBoro AHA — 33aABKa C yKazaHuem obbema u LeHbl; OCTAaTOK ,CI,O6aB}'IF|eTCFI B oYye-
penb 3aABOK.

3. JIMMUTHasA, aKTUBHaA 40 KOHLA pacluMpeHHoW Toproeoi ceccun (XH) — 3asaBKa ¢ yKazaHMem o6bema 1 LieHbl; ocTa-
TOK f06aBnAeTca B o4epeab 3asaBOK.

4. Fill or Kill (FOK) — 3asBKa C yKasaHMem o0bbema M LeHbl, KoTopaa A0/XKHa 6bITb UCNOHEHA HE3aMeaNUTeNbHO
B NoNHOM o6beme IMb6O OTKIOHEHa.

5. Immediate or Cancel (I0OC) — 3asiBKa C yKazaHMeM 06bema 1 LLEHbI, KOTOpPas A0KHa ObiTb UCMONHEHA HE3aMe N U-
Te/bHO B MO/IHOM W/IM YacTUYHOM 06 beme; OCTaTOK yaanaeTcs.

Habop TMNOB 3asABOK, AOCTYMHbIX B TOPrOBOM CUCTEME, MOXET He COBMNaAaTtbh C HABOPOM TUMOB 3aABOK, AOCTYMHbIX B Nyne
JINKBUAHOCTY.

3aseku muna "alicbepe" He noddepxcusaromcsa 8 smoli sepcuu mopa2o8oli cucmemeol.
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1.2.1.2. UcnonHeHUe 3aABOK

[nA rpynnbl MHCTPYMEHTOB, 3apPermcTPMPOBaHHbIX B TOProBOM CUCTEME, CPeAN HECKObKMX MYN0B IMKBUAHOCTM onpeae-
naetca OCHOBHOI NyA, NPeAOCTaBAAIOWMI Hanboiee BbICOKYIO MMKBUAHOCTL. CTaTyc OCHOBHOIO My/a MOET BAUATbL Ha
BbI6GOP CTPATErMM MapLLPYTU3ALMM: O YMONYAHMIO YacTb 3aABOK, KOTOPaa He MOXeT BbITb CBeAeHa C aKTUBHbIMMW 3anB-
Kamu B oyepeam, byaert HanpasaeHa B 3TOT MyJl.

KnneHTCKanA 3asBKa, NoAaHHaA B TOProByko CUCTEMY, MOKET BbITb MCMNOMHEHA B NYNaX IMKBUAHOCTU, HA KOTOPbIX TOPry-
€TCA MHCTPYMEHT, YKa3aHHbIN B 3asaBKe. B ciiyyae ecnun Takoi nyn oamH, TO BeCb 06BbEM 3afBOK MapLUpPYTU3MPYeTCA B
3TOT NyA. MpPKY HAANYUKM HECKObKMX NYNI0B IMKBUAHOCTU 3asBKa ByAeT MCNoAHEeHa NO NPUHLMNAM «HaWUAYYLWEro Ucnon-
HeHUAY,

B npouecce pasgeneHna BxoaalLana 3asasKa nocaen0B8aTeIbHO NPOXOAMUT LEeHOBbIe YPOBHU odepeamn 3aABOK B Nynax /INK-
BUOHOCTU A0 OOCTUXKEHUA HEO6XO,L'J,VIMOF0 obbema BCTPEYHbIX I'IpELI,I'IO)'KEHVIVI. Ecam I'IpOﬁLI,EHbI BCe AO0CTyNnHble UueHoBble
YPOBHH, a BXOAALWAA 3aABKa HE UCMNOJZIHEHA LE/IMKOM, OCTAaTOK MapLlpyTU3nNpyeTca B OcHoBHoOM nyn. Mocne TOro, Kak
onpeaeneHnbl O6BEMbI, MapuwpyTusnpyemsblie B nysbl IMKBUOHOCTU, OHU NepeaaroTcA B COOTBETCTBYOLWME Nynbl.

Bxoasuwan 3asska suaa Fill Or Kill mapwpyTnsmpyeTtca ToNbKO B O4MH NYN AMKBUAHOCTU, 6onee BbIrOAHbIN ANA UHULU-
aTopa 3aaBKW, UCX04A U3 CpefiHEeB3BELIEHHOM LeHbl. [pyn paBHbIX 3HAYEHUAX CpeAHeB3BelleHHOM LeHbl Ha Bcex nynax
JNIMKBUAHOCTU NPUOPUTET OTAAETCA NyAY, NPeAoCTaBAAOWEMY MeHblUee BpemMa OTK/IMKa.

Bxoaawme 3aABKM APYrMx BUAOB (IMMUTHAA, pbiHOYHasA, Immediate Or Cancel) moryT 6biTb MapLpPyTU3MPOBaHbI Ha
HECKOJIbKO MY/I0B JIMKBUAHOCTU. [ocnefoBaTeIbHO A/1A KAaXKO0r0o LLeHOBOro YPOBHSA, HauYMHasA € Haubosiee BbIrOAHOrO
MHMLMATOpPY, onpeaensetca o6vem BXogALLEeN 3a8BKM, KOTOPbIA MOXKET OblTb YA0BNETBOPEH HA 3TOM LLEHOBOM YPOBHEe
B JOCTYMHbIX MyAaxX MKBUAHOCTU. 3aTeM BbiGpaHHble 06BbEMbI BbICTABAAIOTCA A/15 CBEAEHWUSA Ha BbIOPaHHbIX LLEHOBbIX
YPOBHAX B Nynax AMKBUAHOCTH.

1.2.2. Pe}Xum neperoBopHbIX CAENOK

B Pexknme neperoBopHbIX CAENOK KAMEHTAaM AOCTYMHbI aApecHble 3a8BKM A4/1A CBEAEHMSA B ayKLMOHE C NOJHbIM CoBMNage-
HVMEeM NapameTpoB 3asABOK. AApecHas 3asBKa — 3aABKA C YKa3aHMEM LieHbl, 06bema, MHULMATOPa 3aABKM U KOHTpareHTa.
KoHTpareHTy HanpaBaseTca yBeAOM/IEHVE O MOgade 3asaBKM Ha ero TOProBo-KANMPUHIoBbIi cueT (nogapobHee o B3aMMo-
[AENCTBMM C TOProBbIM LW/O30M CM. pasgen 2).

1.2.3. PexXxum neperoBOpHbIX CAENOK peno

LleHa B 3asiBKe Ha CAE/IKY Perno yKa3biBAeTCA B NPOLEHTaX rofoBbiX. B nose 4onoAHUTENIbHOM LieHbl KMEHT MOKET BBECTH
LeHY MHCTPYMEHTa NepBOoi HOTU; B C/ly4Yae ee OTCYTCTBMA ByAeT MCMOo/1b30BaHa pacyeTHas LeHa anbo ueHa, yCTaHoBNEeH-
HasA peleHnem Nynom AMKBUAHOCTM A8 JAaHHOTO MHCTPYMEHTA, €C/IN TaKoe PeLleHne NPUHATO.

ToproBbili UHCTPYMEHT Peno MmeeT TpM Horu (6aNaHCOBbIX MHCTPYMEHTA):

1. MU3meHeHMe 0b6a3aTeNbCTBA HA NOCTABKY Bymaru no NepBon 4acTu CAeNKM peno.
2. U3meHeHue 06s3aTeNbCTBaA Ha NOCTaBKY Ba/loTbl MO NepPBOM YacTu CAEAKN peno.
3. M3meHeHue 0653aTeNnbCcTBa Ha NOCTaBKy Bymaru nNo BTOPOM YacTy CAe/IKK peno.

BantoTHoe 0653aTeNbCTBO MO BTOPOM YaCTU CAENKMN PENno U3MEHAETCA C MCMOAb30BaHMEM UHCTPYMEHTA 3a4aHUA LeHbl
TOProBOro MHCTPyMEHTa peno.

1.2.4. AyKumoH 3aKpbitua CaHkT-INetepbyprckon 6upxm

B ayKumMOHe 3aKpbITMA CaHKT-MNeTepbyprckoi Bupun 4OCTyNHA TONbKO PbIHOYHASA 3aABKa C YKa3aHMEM BPeMEeHU AeNCTBUA
- aYKLUMOH 3aKpbITHA. CAeNKM B ayKUMOHe 3aKpbiTua CaHKT-lMeTepbyprckoi BUPKM MCNOAHAKOTCA N0 0dULMANbHOMN LieHe
3aKPbITMA MHCTPYMEHTOB TOrO Ny/1a JIMKBUAHOCTU, Ha KOTOPOM AaHHanA LeHHasa Bymara npoLuna ANCTUHT. 3a8BKK, MPUBO-
OALMeE K Kpocc-caenke, byayT aBTOMaTUYECKM CHATbI MYJI0M IMKBUAHOCTH.

MopAanoK NposeaeHnA TOPros B ayKUMOHE 3aKpbITUA:

1. B Te4yeHune TOProBoro AHA KIMEHTbI OTNPABAAKT PbIHOYHbIE 3aABKN B CUCTEMY.

2. B cooTBETCTBMMU C YTBEPKAEHHbIM pacnMcaHMeM TOProB Nysaa JIMKBMAHOCTM NOAA4a 3aABOK B CUCTEMY NpeKpalla-
€TCA, a N04aHHble 3aABKN CTAHOBATCA HEAOCTYNHbIMU ONA OT3blBa.

3. MNpoBoAMTCA ayKLUMOH 3aKPbITUA — BCE BCTPEYHbIE 3asABKM MO MHCTPYMEHTY, YNOpAA0YEHHbIE N0 BO3PacTaHUIO Bpe-
MEHW BbICTaB/IEHUA, CBOAATCA MeKAy coboii B OCHOBHOM Ny/ie IMKBUAHOCTMU MO LieHEe 3aKPbITUA MHCTPYMEHTA.

4. Bce HencnosIHeHHble OCTAaTKU 33aABOK N He CBeAeHHble 3aABKN CHUMALOTCA.
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2. B3aumopencresme ¢ TOProsbim LUIKO30M
2.1. Nopava n OTKNOHEHUE 3aABKU

[ns Toro 4Tobbl NoaaTh 6e3agpecHyo 3asBKY, KANEHT OTNPaBAAET B TOProByto cucTtemy coobueHne AddOrder. Kaxk-
[aA 3aABKa [O/IKHA COAEPMKATb KANEHTCKUI naeHTUGUKATOp clorder 1id, YHUKaNbHbIA AN KaXA0r0 IOTMHA B TeHeHne
onepaLMoHHOro AHA.

Mocne NpuUHATUA 3aaBKM B 06pabOoTKy TOprosas cucTemMa HanpaBAAeT KANEHTY oTyeT AddReport, COAEPHKAWMMN NaAEH-
TMdMKaTOpP 3aABKM order id, NPUCBOEHHbIN TOProBOW cnucTemoit. Ecin 3aAaBKa OTKIOHEHa TOProBoW cucteMoit (Bcnea-
CTBME HEBEPHbIX 3HAYEHUI UM OTCYTCTBMA TOProB), TO UAEHTUDUKATOP NPUCBOEH He BYAET, @ KAMEHT NOAYYUT OTYET
RejectReport.

AddOrder: clorder_id=A
>
< AddReport: clorder_id=A, order_id=B
B ) a) ycnewHas nodaya 3aa6Ku Wntos
TOprosoiu
nosab3oBartens .
AddOrder: clorder_id=A cucTembl
>
RejectReport: clorder_id=A
<€
6) omksoHeHuUe 3as8KU

PucyHok 1. Moaauya 6e3aapecHol 3aaBKHU

2.2. [NocTaHOBKA 3aABKU U OTKZIOHEeHMe MapLupyTu3aLum

Mpy onpeaeneHMn HauaydWwero UCNOHEHMA BeCb 06beM 3aABKM Pa3genseTcs B COOTBETCTBMM C aKTyaslbHbIM COCTOS-
HMeM ouyepeseit 3aaBOK U MapLIPyTU3UPYETCA B NyAbl AMKBUAHOCTU. Korga nyn IMKBMAHOCTM coobLliaeT 06 ycnewHowm
MapLpyTM3aumm, WAto3 nepesaet KAMEHTY COOTBETCTBYHOWMIM oTYyeT AddReport, COA4EPKAWMA naeHTUdMKaTOp nyna
NMKBUAHOCTU market id.

Ecnv nyn AMKBUAHOCTM COOBLLAET O HeYAAYHOW MapLIPYTU3aLMK, KIMEHT MONYYUT OTYET RejectReport 06 OTKNOHEHUM
MapLpyTM3aLunm UamM oT4eT CancelReport O CHATUM YAacTU 3aABKM, PAaBHOMN OTKIOHEHHOMY 06beMmy.

Mpu onpeaeneHnn Hanmny4dwero ucnosHeHua 3aasKa Fill Or Kill moxeT 6bITb MapLpyTM3MPOBaHaA TO/IbKO Ha OAWH Ny
JNINKBUAHOCTU. EC/IM My MOMKET yA0BNETBOPUTD 3Ty 3aABKY, KIMEHT MOJIYYUT BCE OTYETLI B 06bIMHOM pexkmme. Ecnv 3asBKa
He MOJKeT ObITb MCNOJIHEHA B NYy/1e IMKBUAHOCTU, TO OHa ByZeT OTKIOHEHA, U K/IMEHT NOC/ie 0T4eTa 0 A06aBNeHNM 3aABKN
AddReport NOMYYUT OTYET 06 OTKNOHEHUM MapPLLPYTU3ALMU RejectReport UM OTYET O CHATUM 3asiBKM CancelReport.



B3aVIMO,CI,EI7ICTBMe C TOprosbimMm WNHO30M

AddOrder: clorder_id=A
»
AddReport: clorder_id=A, order_id=B
<
< AddReport: clorder_id=A, order_id=B, exch_orderid=D
a) ycrnewHas nocmanoeKka 3aAsKU
Cuctema Lnto3
AddOrder: clorder_id=A TOProeoi
nonb3oBarTens
CUCTEeMBbI
< AddReport: clorder_id=A, order_id=B
RejectReport: clorder_id=A
(
< CancelReport: clorder_id=<nycto>, order_id=B, orig_clorder_id=A
6) omKAoHeHUe 3aA8KU U CHAMUE NopyYeHUs

PucyHoK 2. Mogayva 3aaBKKU, NOCTAHOBKA 3aABKM MW OTKIOHEHME 3aABKU

2.3. AcnonHeHue 3aABKM

Mpw coBepweHnn CAENOK KNNEHTY 6yAYT HanpaBaeHbl OTYeTbl Execution 06 MCNONHEeHUM 3aABKN B nyne 1IMKBMagHoOCTn n
U3MeHEeHUM 06 bema 3adaBKU B TOpI'OBOVI cucteme. Caenku, copeplleHHble B pamMmKax O,CI,HOVI TPaH3aKUnn (OAHOBDEMGHHOVI
nocnenoBaTtenibHOCTU COENOK C BXOAHLLI,eVi SaﬂBKOVI), BKNOYEHbI B OAMH MM HECKO/IbKO NocnefoBaTe/IbHbIX OT4eToB. B
OoT4yeTax B None amount rest yKa3aH HECBeﬂ,eHHbIﬁ OCTaTOK nocne CAeNnokK, a Camun Caenkn npeacrtaBaaoT coboli 3anucm
B KOMMNOHeHTe deals.

AddOrder: clorder_id=A

>
AddReport: clorder_id=A, order_id=B
Cucrema AddReport: clorder_id=A, order_id=B, exch_orderid=C Linto3 .
nonb3oBartensa TOprosoun
cuUcTeMbl

Execution: clorder_id=A, order_id=B, exch_orderid=C, deal_id=D1,D2

Execution: clorder_id=A, order_id=B, deal_id=D1,D2

A A A A

PucyHok 3. MNopayva 3aaBKN U NONyYeHMe OTYETOB 06 ucnosiHeHMn

2.4. CHATMe OCTaTKa 3aABKU NY1IOM IMKBUAHOCTU

B HEKOTOPbIX CNyYanX Ny JMKBUAHOCTU CHUMAET HECBEAEHHYIO YacTb 06bema 3asaBKM, HanpuUmep HeCBEAEHHYIO YacTb
pbIHOYHOM MM |OC-3asBKM, UAM YACTb 3asABKM, UCMOJHEHME KOTOPOM npueeno 6bl K Kpocc-caeske. Mocne otyeTos
O MPUHATUW 3aABKM, OTYETOB O MapLpPyTM3auuu B My/e JIMKBUAHOCTM M OTYETOB O CAE/NKAX KAMEHT MOSYYUT OTYET
CancelReport O CHATMM B NyJie IMKBUAHOCTM OCTaTKa MapLIPyTU3MPOBAHHOIO 06bema 1 YaCTUYHOM WM MOJIHOM CHS-
TUM OCTaBLUeroca o6bema 3anBKu.

I'IpM Hannyvwem UCNONHEHNU TOProsaAa CUCTEMA MOXKET MEHATb MapLUPYTMU3aL U0 C OAHOIo nysa TMKBUAHOCTU Ha APY-
roi. B atom cny4yae nocne nonyvyeHma otyeTa O BbICTaBNEHUN 3aABKN AddOrder UM OTYETA 06 MCNONHEHUWN YaCTM 3aABKN
KNNEHTY cneayeT OXnaaTb OTY4ETbl O CHATUU 3aABKU U BbICTaB/1EHUN HOBOIA.
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CancelReport: clorder_id=<nycro>, order_id=B, orig_clorder_id=A

Wneo3
Cuctema . . . ; TOProBom
nonb3oBaTeNA CancelReport: clorder_id=<nycro>, order_id=B, orig_clorder_id=A culz:TeMbl

PucyHok 4. CHATWe 3aABKM NYN10OM INKBUAHOCTU

2.5. CHATMe OCTaTKa 3aABKU KIMEHTOM

llocne nocmaHOBKU 30A6KU 8 nysne AIUKBUOHOCMU CHAMb 0moesbHbIl Mapwpymus’uposaHHblﬁ obvem Heso3-
MOMCHO. CHAMUIO N00AEH UM mMOosbKO 3058KaA uesuxKkom.

KNMeHT “meeT BO3MOMKHOCTb OTO3BaTb HECBEAEHHbIM OCTAaTOK 3aABKWU. [NA 3TOro KAMEHTY HeobXO4MMO HanpaBuTb
B LLU/I03 TOPrOBOM CUCTEMbI 3aNPOC Ha CHATUE CancelOrder, YKa3aB UAEHTUOUKATOP U HEKOTOPbIE NapameTpbl 3aABKU.

B cnyyae ycnewHoro cHATMA KAMeHTy 6yayT HanpasaeHbl oT4eTbl CancelReport: CHavyana oT4eTbl O CHATUM 06BEMOB,
MapLUPYTU3NPOBAHHbIX B MY/bl IMKBMAHOCTK, @ 3aTEM OTYET O CHATUM 3aABKM B TOPTrOBOM CUCTEME.

Ecnu ToproBas cuctema oTrnpaBuia 3anpoc Ha CHATUE MapLUPYTU3NPOBAHHOIO o6bema B Ny IMKBUAHOCTU U OXKnaaeT
OTBETAa, TO KAMEHTY ByAeT HanpaB/ieH OTYeT RejectReport CO CTAaTyCOM Pending cancel B NoJie message.

EC/M OCTaTOK 3aBKM HE MOXKET BbITb CHAT MW Y IOTMHA-OTNPABUTENA HEAOCTATOYHO NPaB A4OCTYNa, TO 3aNpPOC Ha CHATKE
6y4eT OTKAOHEH OTYETOM RejectReport.

CancelOrder: clorder_id=C, order_id=B unwu orig_clorder_id=A

CancelReport: clorder_id=C, order_id=B, orig_clorder_id=A

CancelReport: clorder_id=C, order_id=B, orig_clorder_id=A
Linwo3

TOProsoi
cucTembl

Cucrema
nonb3oBatens a) ycnewHoe cHamue

CancelOrder: clorder_id=C, order_id=B unu orig_clorder_id=A

>

RejectReport: clorder_id=C

6) omrknoHeHue 3anpoca Ha cHAMue

PucyHOK 5. CHATME 32ABKU KINEHTOM

2.6. CHATMEe MHOXeCTBa 3aABOK

KNMEHT MOXKeT 3anpoCcuTb CHATUE MHOXKECTBA 3asiBOK MO KAKOMY-/IM60 NPU3HaKy, Hanpumep 3asBKU MO YKa3aHHOMY WH-
CTPYMEHTY, NOZaHHbIe C LAHHOTO JI0TMHA. 1A 3TOro KAMEHTY He0bX0AMMO HanpPaBUTb B LLJTHO3 TOPrOBOM CUCTEMbI 3aNPOC
Ha CHATME MHOKECTBa 3afiBOK MassCancel, YKa3aB B HEM PEXUM CHATUA U, NPY HEOBXOAMMOCTU, NapameTPbl 3asiBOK.

Monyyns TaKoM 3anpoc, TOproBas cMcTema OTOMpPaeT 3as8BKM, COOTBETCTBYIOLLME YKa3aHHbIM KPUTEPUAM, U HanpaBaseT
3anpocCbl HA CHATUE MapPLPYTU3UPOBAHHbIX 06BEMOB B My/bl JIMKBUAHOCTU. B ciydae ycnewHoro BbINoJHeHMA 3anpoca
KAMEHTY ByAyT HanpaB/ieHbl OTYETbl CancelReport O CHATUM MAPLIPYTU3MPOBAHHbBIX 06bEMOB B MyNaX IMKBUAHOCTU U
oT4YeT MassCancelReport 06 UCNONIHEHMM NPUKA3a C KOJIMYECTBOM CHATbIX 3aABOK. [1OpAAOK CHATUA 3a8BOK NPU 3anpo-
ce MassCancel He pernameHTMpoBaH. Ecan HM ofHOW 3aABKKM, COOTBETCTBYIOLLEN 334aHHbIM NapameTpam, He obHapy-
YKEHO, TO /103 TOProBOM CUCTEMbI BEPHET KANEHTY TO/IbKO MassCancelReport.

10



B3aVIMO,CI,EI7ICTBMe C TOprosbimMm WNHO30M

MassCancel: clorder_id=M q
CancelReport: clorder_id=M, order_id=B1, orig_clorder_id=A1,
< cancel_reason=USER_MASS_CANCEL
CancelReport: clorder_id=M, order_id=B1, orig_clorder_id=A1,
cancel_reason=USER_MASS_CANCEL
-«
Cucrtema omyems! 0 CHAMUU Linio3 )
“«“--—-— """ """ "—""—"—"—"—"—"—"—"—"—"———"—— — — — — TOpProsom
nonbL3oBaTenn CHCTEMbI
CancelReport: clorder_id=M, order_id=Bn, orig_clorder_id=An,
P cancel_reason=USER_MASS_CANCEL
h CancelReport: clorder_id=M, order_id=Bn, orig_clorder_id=An,
P cancel_reason=USER_MASS_CANCEL
e
< MassCancelReport: clorder_id=M
a) ycrnewHoe CHAMuUe MHOMecmed 30A680K
MassCancel: clorder_id=M
> Wnio3
Cucrema ODroBOi
nonb3osarensa MassCancelReport: clorder_id=M Top
> CUCTEMBI
6) Heycriew Hoe cHAMUE MHOXECcmsd 3a580K

PucyHOK 6. CHATME MHOXECTBa 3aABOK

2.7. Nopgava 1 CHATUE aApPEeCHOM 3aABKU

[nsa Toro 4tobbl NOAATL afPECHYI0 3aABKY, KAMEHT OTNPABAAET B TOProBylo cucteMmy cooblieHne AddOrder CO 3Ha-
YyeHMeM type=NEGOTIATED. KNMEHTCKanA 3aaBKa O0MKHA coAeprKaTb UAEHTUOUKATOP OTNPABUTENA aAPECHON 3aABKM
initiator party, MAEHTUOMKATOP NoyYaTeNa afApPecHoN 3aABKM ctrparty; TaKKe KNMEHT MOXKET YKas3aTb Kog, AJ1A
COBEPLUEHWNA aAPECHOW cae/IKM match ref.

B cnyyae NpuHATUA aApecHO 3aABKM TOProBOM CUCTEMOM U YCMELHOW MapLUpyTU3aLLMK B YA IMKBUAHOCTU KNUEHT NOAY-
yuT oTYeTbl AddReport; €C/IM Ke 3aABKa OTKNIOHAETCA, TO TOProBas CMCTEMa BO3BPATUT OTYET RejectReport (Noapob-
Hee cm. pasgen 2.1).

Mocne NPUHATUA aLPECHOMN 3aBKM MY/IOM JIMKBUAHOCTU KOHTPareHTy 6yaeT HanpasaeHo usBelleHne CounterReport
0 NOABNEHUW HOBOW 3asABKMU.

,CI,O TeX NOP NMNOKa KOHTPAreHT He NoA4acT BCTPEYHYIO 3aABKY, KIMEHT-0TNPaBUTENb MMeeT BO3MOXXHOCTb OTO3BaTb CBOIO
3aABKy. [/18 TOro 4To6bl CHATH CBOIO aAPECHYIO 3aABKY, KNIMEHTY CleayeT OTNPaBUTb B L3 cooblleHne CancelOrder,
yKasas maeHTUdMKaTop 3anABKM. Ecam agpecHas 3asBKa OyaeT yCmewHo CHATa, TO OTMNpasuTesb MOJYYUT OTYETHI
CancelReport (nogpobHee cm. pasgen 2.5), a KOHTpareHT — CounterUpdateReport.

AddOrder: clorder_id=A, initiator_party=E, ctrparty=F _

AddReport: clorder_id=A, initiator_party=E,
ctrparty=F, order_id=B

<

AddReport: clorder_id=A, initiator_party=E, ctrparty=F,

P order_id=B, exch_orderid=D CounterReport: initiator_party=E, ctrparty=F Cucrema
Cuctema Linio3 >
= nonb3osarens
nonb3osarens TOpProsou (KnuenT 2)
(knunenT 1) CancelOrder: clorder_id=C, order_id=B nau cucTembl

orig_clorder_id=A

CancelReport: clorder_id=C, order_id=B, orig_clorder_id=A,V
exch_orderid=D
- CounterUpdateReport: initiator_party=E, ctrparty=F,
__ CancelReport: clorder_id=C, order_id=B, orig_clorder_id=A order_id=B

A4

PucyHok 7. Moaaya v cHATUE afpecHOM 3asBKN
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2.8. MocTaHOBKa BCTPEYHO aapeCcHO 3aaBKU

Lna npuHATUA NpeanoXKeHna, yKa3aHHOro B a,ﬂ,pECHOﬁ 3aABKe, KOHTPareHTy HeO6X0,CI,MMO OTNPaBUTb BCTPEYHYIO agpec-
HYIO 3aABKY. MHCTPyMEHT, 06'beM, N UueHa BCTpeqHOVI 33aABKM OO0/1XKHbl COBNaAaTb C NapamMeTpamMun 3aABKM MHULUMNATOPA,
HanpaBneHune BCTpeqHOﬁ 3aABKK JO/1XKHO 6bITb NPOTUBOMNO/IOXKHbIM.

B cnyyae HecooTBeTCTBMA B LEeHe, 06beme, MHCTPYMEHTE, HanpaB/1€HNN 3aABKU VI/MIIM KOHTpareHTe BCTpeYyHaA 3aABKa
6y,u,eT BbICTaB/iIeHa KakK HOBaA agpecHanA 3aABKa U 6yp,eT OXnOgaTb cBEAEHNA CO BCTpeHHOVI 3aABKOW.

AddOrder: initiator_party=B, ctrparty=C, dir=Buy

omuemel 0 dobaeneHuUU 3aA8KU CounterReport: initiator_party=B, ctrparty=C, dir=Buy

Cuctema [~~~ """ TT T TToToTT oo ToToToT LLino3 > Cuctema
nonb3osarens TOpProBoii AddOrder: initiator_party=C, ctrparty=B, dir=Sell nonb3osatens
(knunenT 1) cuctembl [ (knuent 2)

omyemsl 0 006aeneHUU 30A6KU -
omyem o coesike omyem o coesnke
e et I Lt »

PucyHOK 8. YcnelwHas nocTaHoBKa BCTPEUHOM aApecHOM 3as8BKN

2.9. OTKNOHEHUEe aApeCcHOU 3aABKU KOHTPareHTom

KOHTpareHT umeeT BO3MOXKHOCTb OTK/IOHUTb afpecHYHo 3aaBKY. na sToro emy HEO6XOAVIMO HanpaBWuTb B W03 TOpFOBOVI
CUCTEeMbI 3anpocC Ha OTK/IOHEHUe CounterDecline, yKa3aB VI,CI,EHTVI(I)MKaTop MU HEKOTOPbIE NapaMeTpPbl 3aABKW.

B cnyyae ycnewHoro OTKAOHEHMA KOHTpareHTy ByayT Hanpas/ieHbl 0TYeTbl CounterDeclineReport (CHayana otyer
06 OTKNOHEHWM aJpecHOo 3aaBKK B nyne anksnaHoctn MAO «CaHkT-MNeTepbyprckan bupa» (market id=1000),a3aTtem
oT4yeT 06 OTK/IOHEHWM aflpeCHO 3asABKKN B TOProBoi cucteme (market id=1001)) U CounterUpdateReport, a UHULU-
aTopy 3asBKM OTYeTbl — CancelReport (nogpobHee cm. pasaen 2.5).

Ecnuv agpecHan 3aaBKa He MOXKeT 6bITb OTKNOHEHA, TO B OTBET KOHTPAreHT NONy4YnUT OTYEeT RejectReport 06 OTKNOHEHUU
CBOero 3anpoca.

AddOrder: clorder_id=A, initiator_party=E, ctrparty=F

omyemel 0 00b6asneHuU 3a568KU CounterReport: initiator_party=E, ctrparty=F, order_id=B

CounterDecline: order_id=B

Wnio3 Cucrema

Cucrema

nosb3osarens
(knuent 1)

CancelReport: clorder_id=C, order_id=B, orig_clorder_id=A,
exch_orderid=D

TOProsom
cuctembl

CounterDeclineReport: order_id=B, source_id=1000

A4

nonb3osarens
(knuenr 2)

CancelReport: clorder_id=C, order_id=B, orig_clorder_id=A CounterDeclineReport: order_id=B, source_id=1001

\4

CounterUpdateReport: initiator_party=E, ctrparty=F,
order_id=B

PucyHok 9. OTK/IOHEHWEe aApPeCcHOM 3a8BKM
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O6wan nHPpopmaumsa o NpoToKoIe

3. O6bwan uHpopmauua o NPoOToKoNe
3.1. Tunbl AaHHbIX

B coobLieHMAX TOProBoi cMcTembl UCMONb3yeTcA Nopsaaok baiTos little-endian (Takoi ke, Kak B npoleccope x86), ero
Ke cneayeTt UCNo/Ib30BaTb KAUEHTY.

asciiN — cTpoka gavHoh N 6aiT, coctoawasa s ASCll-cumonos (UMPP M NPONUCHBIX U CTPOYHBIX NATUHCKUX BYKB);
HeMCcno/ib3yemas 4acTb CTPOKM 3aMnoJIHAETCS Hy/ieBbIMM HBalTamu.

charN+1 — cTpoKa B Koguposke UTF-8 paamepHocTbio N+1 6aitT. MocneaHM 3HAKOM A0/13KeH 6bITb CMUMBO/ KOHLLA CTPO-
KM — Hynesow 6aiT; Takum obpasom, pakTuyeckas AaMHA CTPOKKU He MOKeT npesblwaTte N. Hencnonbayemas 4acTb CTpo-
KM 3aM0NHAETCA HYNeBbIMKU BariTamu.

. o . 2
dec2 — 8-6aiiTHOe LLenoUYnCNeHHoe NpeacTaBneHne AeCcATUYHON Apo6u, YMHOMKeHHOM Ha 10°.

. o o 8
dec8 — 8-6aiiTHOe LLenoUYncNeHHoe NpeacTaBneHne AecATUYHON Apo6bu, YMHOMKeHHOM Ha 10°.

decn — nocnefoBaTenbHOCTb M3 9 HAWT, U3 KOTOPbIX NepBble 8 6ANT ABNAIOTCA LEeNIOYNCAEHHBIM NPeACTAaBAEHNEM AeCsA-
TUYHOM APo6U, YMHOMKeHHO Ha 10", Npu 3TOM n yKasaHo B nociegHem baliTe NOCnef0BaTENbHOCTH.

intN — uenoe uncno pasmepHoctbio N 6aiT.
timed4 — 4-6aliTHOE LLe/I0€ YNCO, BblpayKkatoLLee KOMYECTBO CEKYHZ, OT Hadvana anoxum Unix (1 aHeapa 1970 roza).
time8n — 8-6aliTHOE LLes0e YNCNO, BbiparkatoLLee KOIMYECTBO HAHOCEKYHA, OT Havana anoxu Unix.

time8m — 8-6aliTHOE LLe/ioe YACNO, BblpaxkatolLee KOIMYeCTBO MUANNUCEKYHA, OT Havana anoxu Unix. B cnyyae ecnm none
C 3TUM TUNOM [aHHbIX ob03Hayvaer AaTy, TO cneayet UrHopmnpoBaTb YacCTb 3HA4YE€HUA, OTHOCALWLYHCA K YaCcamM, MUHYTaM,
CeKyHAaM U MUNNNCEKYHOAAM: TO €CTb MCNO/1Ib30BaATb LEe/10e 3HaYyeHne (C OKpyrneHnem B MeHbLIYIO CTOpOHy) OT geneHunA
Ha 86 400 000.

3.2. CTpyKTypa coobueHum

CoobuieHre 6MHApPHOro NPOTOKO/A COCTOUT M3 CTPOro onpeaesieHHOro Habopa noaei K npeacrasasert coboi nocieno-
BaTe/IbHOCTb M3 3HAYEHWI 3TMX Nonei. Kaxaoe coobLieHne HaYMHAETCA C 3aro/IoBKa — KOMMOHEHTa frame, COCTOALLENO
M3 Tpex noJsien, B KOTOPbIX YKa3aHbl pasmep, TUM M NOPALKOBbI HoMep coobuieHna. Pasmep cooblueHns BbluMcaseTcs
KaK 4/IMHa BCero coobLieHunsn (MCKAYan 3aroNoBoK frame) B 6aiTax. JMHa coobLLeHNA KOHCTaHTHA 418 KayK40ro Tuna,
32 UCK/IlDYEeHMEeM COOBLLLEHWNI, CoAEPKaLLMX NOBTOPAIOLLMECA KOMMOHEHTbI MK NOAA.

Cd)OpMMpOBaHHbIe COO6LLI,EHVIF| nepenarnTcAa BHYTPU CETEBOIO NakeTa Kak nocieaoBaTe/ibHOCTb 6anT.

3.3. O6wme KOMNOHEHTbI CO0bLLEHUM

Tabnuua 2. dopmat KomnoHeHTa frame: pasmep 12 6aliToB

Mone Tun OnucaHue
size int2 OnvHa coobleHuna 6e3 yyeTta 3arosoBKa frame B baiTax
msgid int2 Tun coobueHus
seq int8 MopAagKoBbli HOMEpP COObLLEHNA

Tabnuua 3. dopmat KOMNoHeHTa instrument: pasmep 6 H6ainTos

Mone Tun OnucaHue
market_id int2 NpeHTUPUKaTOP Nyna AMKBUAHOCTM (3HaYeHUn cM. B pasgene 3.6)
instrument_id int4 NaeHTUPUKaTOp TOProBOro MHCTPYMEHTa
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Tabnuua 4. dopmat KomnoHeHTa user header: pasmep 20 6aittos

Mone

Tun

OnucaHue

clorder_id

ascii20

KnneHTcknin naeHTdmKaTop 3aaBKU

Tabnnua 5. Popmat KomnoHeHTa gate header: pasmep 46 baittos

Mone Tun OnucaHue
system_time time8n Bpemsa 06paboTKM KNMEeHTCKOro 3anpoca
source_id int2 MNCTOYHMK coobuieHns. 3HayeHua cm. B pasgene 3.5
clorder_id ascii20 KnueHTckMit naeHTMdMKaTop 3aaBKK
user_id asciilé JIorvH, naeHTUGUKATOP KAMEHTCKOTO W33

MNone useriid MOXKeT bbITb nNyCTbiM, Hanpumep, eC1t TOprosasa CUCTEMA CHANA 3aABKY aBTOMATUYECKN.

Tabnuua 6. opmaT KOMNOHEHTa account: pasmep 36 6anTos

Mone Tun OnucaHue
member_id int4 NoeHTnduKaTop y4acTHMKa TOPros
account asciilé NpeHTUPUKaTOP TOProBO-KANMPUHIOBOFO CYETa YYaCTHUKA TOProB
client_id asciilé NaeHTUdPUKATOP KNAMEHTCKOro Koaa

Tabnuua 7. Popmat KomnoHeHTa deal: pasmep 20 6aliToB
MNone Tun OnucaHue
deal_price dec8 LeHa caenku
deal_id int8 NoeHTUdUKaTOp CAeNKM, NPUCBOEHHbIV NMYJ0M NNKBUAHOCTU
amount int4 06bem caenku

Tabnnua 8. PopmaT KOMMNOHEHTa ot ccodes: pa3m

ep 32 baitTa

MNone Tvn OnucaHue
initiator_party asciilé NaeHTUdUKaTOp OTNpaBuTeNns aapecHoi 3asBKu
ctrparty asciilé NaeHTudUKaTop nosyyaTens agpecHom 3aaBKU

3.4. O6paboTKa coobLieHnA ¢ NOBTOPAIOLWMMMUCA
KOMMNOHEHTaMM 1 NonAMu

HekoTopble T1nbl COO6U.I,€HMI7I coaepat KOMMNOHEHTbI VI/VII'IM nonAa, KoTopblie MmoryT O6J'Iaﬂ,aTb NPOn3BOJ/IbHbIM KOJ/1n4e-
CTBOM 3anuceli B oAHOM coo6u.|,eva|. OpHo coo6u.|,eHme MOXET BK/1IK0YaTb HECKO/ZIbKO NMOBTOPAKOLWNXCA KOMMNOHEHTOB U

noneim. Bce OAHOTUMHbIE NOBTOPAOWMNECA KOMMNOHEHTbI MMEKT d)MKCVIpOBaHHer ANNHY.

MoBTOpAOWMMCA KOMAOHEHTY WMAK MO0 BCEraa nNpeaLwecTByloT ABa NoAA — offset U count. [lofe count cogepuT
Konn4yecTBo 3anucei. Mone of fset YKa3blBa€T Ha CMelleHne (B 6al)'ITaX) nepBon 3anMnCcn KOMMOHEHTa OTHOCUTE/IbHO Ha-

Yana JaHHOIro NosA; ero 3Ha4yeHne He MOXKeT 6bITb MeHbLUE 4.
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frame
header
componentA_offset=8 [int2] CmeleHme
componentA_count=2 [int2] nepson
b 3anMcu KomnoHeHTa A

componentB_offset=n [int2]
componentB_count=1 [int2] CmelteHne

< nepeow
componentA —entry 1 3aMMcK KOMMNoHeHTa B

componentA —entry 2

d
)

componentB —entry 1

PucyHok 10. Cxema coobuieHns ¢ ABYyMA NOBTOPAIOLLMMUCA KOMNOHEHTAMMU

MoBTOpAtOWMECA KOMNOHEHTbI, B CBOKO oYepesb, TaKXKe MOryT BKAKOYaATb B cebsn Aapyrue nostopAarowmneca KOMMNOHEHTbI
WUAn nonAa. B aTom cnyyae Kaxaaa 3anncb KOMMOHEHTA CCbI/IaeTCA Ha CBOW B/IOXEHHbIe 3anucu.

componentC—entry 1

componentD_offset [int2] .
CmelleHne nepeoit

componentD_count=1 [int2] 3anucu

componentC — entry 2

componentD_offset [int2]
CmelLeHVe nepBoi

componentD_count=2 [int2] 3anucu
>

componentD —entry 1

componentD —entry 1

componentD — entry 2

PucyHok 11. Cxema ABYXYPOBHEBOMO BNOXEHUA KOMIMOHEHTOB

3.5. 3HaueHua source id

B 3aronoBKe gate header NPUCYTCTBYET Nosie source 1id, yKasblBaloLLlee Ha MOAY b, KOTOPbIW Nepeaan cooblueHne
Ha W03 418 OTNPABKM KAUEHTY.

Tabnnua 9. Bo3spallaemble KNMEHTY 3Ha4yeHna source id

[Onana3oH OnucaHune
100-199 LLInto3 ToproBom cuctemsl
200-249 Moaynn nposBepKkun pucKk-napameTpos KANMPUHIOBOro LeHTpa
250-259 Mopaynn ceeaeHma 3aaBOK
300-499 Moaynun popmmpoBaHMA 1 pacdeTa PbIHOYHbIX SAHHbIX
500-549 Mogaynn mapwpytmsaumm
1000-1099 NaeHTUPUKaTopbl NyN10B AIMKBUAHOCTU

3.6. UpeHTUPUKaTOpbI NYNOB IUKBUAHOCTU

MAEHTMd)VIKaTOpr nynoB JMKBUAOAHOCTU MOTYT ABJIATbCA 3Ha4YeHunem nonen market, market id, source id,
exec market Mprime exchange.

0 (DEFAULT) — nyn AMKBMAHOCTU Ha YCMOTPEHUE TOProBOM CUCTEMBI
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1001 (TRADSYS) — Bce AOCTynHble Ny/bl IMKBUAHOCTH

1000 — nyn anksmuaHoctn MNAO «CaHKT-MeTepbyprckas bupka»
1010 — nyn ankemuaHoctu MNAO «MocKoBcKan bupska»

1015 — ncnoaHeHue Ha nynax ankenaHoctu CLUA

1016 — pblHOYHasA MHbOpPMaLMA ¢ NynoB AnKeuaHocTm CLUA
1019 — Nyn IMKBUAHOCTU «TOHKOHICKasa buprKa»

1030 — nyn ankemgHoctn NYSE

1031 — nyn anksmaHoctn ARCA

1032 — nyn ankemgHoctn NASDAQ

1033 — nya aMkemgHocTn BATS
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4. CneunduKauma NPoToKona
4.1. CecCCMOHHbIW YPOBEHb
4.1.1. CepBep Bxoaa

CepBep Bxoaa npegocTasnsneT agpec (IP-agpec v NopT) ANa NOAKAUEHUA K WKO3Y TOProBoi cuctembl. Mepes, Kaxkabim
NOAKNIOYEHMEM K LLNIO3Y KNNEHTY Heobxoanmo obpaTUTbCA K cepBepy BXO4a: OTNPaBMTb 3aMpoc Ha NpesaocTaBaeHue
afpeca, NoNy4YnUTb OTBET, 3aKPbITb COEAMHEHUE C CEPBEPOM BXOAA WM 3aTEM NOAK/IIOYMTLCA K LUAKO3Y NO NOAyYEeHHOMY
agpecy.

Apnpec gna focTyna K cepBepy BXOAa YKasaH B fOKyMeHTe Adpeca 0415 NOOKAYeHUs K mopaosoli cucmeme.

YCTaHOBMB COeAMHEHME C CEPBEPOM BX0OAa, KANEHT nepeaaet coobuieHne Hello. CoobuieHune BKAoYaeT B cebs ceccu-
OHHbI 3aroNI0BOK frame (cm. pasgen 3.2). B atom 3anpoce He06X04MMO YKa3aTb IOTMH M Mapo/ib, MPU 3TOM COeANHEHME
C CEpBEPOM BXOAa A0/IHO BbITb YyCTaHOBNEHO C IP-agpeca, aBTOPM30BAHHOIO A4S AaHHOTO JIOTMHA NPU perncTpaumu.

Tabnuua 10. dopmart coobueHna Hello: msgid=1, size=32

Cme- Mone Tvun OnucaHune
LweHue
[frame] frame CeCcCMOHHbIN 3aron0BoOK
0 login asciilé JloruH
16 password asciilé MNaponb

B oTBET Ha 3anpoc cepBep BXoAa NepesaeT OTBETHOe coobLieHne Report, KOTOpOe NpU status=0 COAEPKUT NOBTOPA-
IOLLIMIACA KOMMNOHEHT Report Address; KONMYECTBO 3annceil KOMNOHEHTa B MNOJly4eHHOM COOBLLEHNM YKa3aHo B none
addresses_count (nogpobHee 06 obpaboTke NOBTOPAIOLLETOCA KOMMNOHEHTa cM. pa3gen 3.4). KoMNoHeHT BKtoYaeT
B cebsa nons type (NpM3HaKM WAto3a) n address (afpec XocTa 1 NopTa Wto3a). MpU3HaKK Wo3a MoryT KOMBUHUpPO-
BaTbCA.

B TeyeHne HEKOTOPOro BpemeHu nocne oTeeTa TOpFOBOVI CNCTEMbI WNHO3 C YKa3aHHbIM aApPeCoM OXMNOaeT KAINeHTCKOoro
NOAKAOYEHMA NOCPEACTBOM AAHHOIMO IOTUHA. B cnyyvae Heyaaum pekomeHayeTca COBEPLUNTD eLle ABe NOMNbITKU NOAKAK0-
YeHMA C UHTEepPBA/JIOM B NMoACeKyHAabl. Ecaun 6bin YKa3aH HEBeprIVI M,D,EHTMd)MKaTOp NNOTUHa M/VII'IM naponb nmbo norvH
336ﬂ0KMpOBaH, OTBETHOE COO6LLI,EHME 6yp,e1' coep*aTb 3HayeHMe status=1.

Tabnnua 11. Popmat coobueHns Report: msgid=2, pasamep AMHAMUYECKUIA

Cme- Mone Tvn OnucaHue
LeHne

[frame] frame CeCcCMOHHbIN 3aroN0BOK

0 status int2
CraTyc 3anpoca. 3HayeHuA:

® 0 (Success): ycnewHblli 3anpoc;
¢ 1 (Fail): oTKNOHEHME: HEBEPHbIM NOTUH UM Na-

ponb
2 reason char127+1 TeKkcToBOe onucaHue cratyca
130 addresses_offset int2 CmeLlleHne nepBoi 3anmcK rpynnbl addresses OT-

HOCUTENIbHO Ha4as1la A4aHHOIo NoaA

132 addresses_count int2 Koanuectso 3anucen rpynnbl addresses
> addresses Report_Address Cnuncok aapecos
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CneunduKaLmsa npoToKona

Tabnuua 12. dopmat komnoHeHTa Report Address: pasmep 52 6aita

Mone Tun OnucaHue

type int2
yp Mpu3HaKku Wno3a, 6MTOoBanA Macka. 3HaYeHus:

0x1 (Transaction): ToproBbli;

¢ 0x2 (DropCopy): NPOCMOTPOBbIN;

* 0x4 (Risk): ynpaBneHus puckamu;

e 0x8 (Dictionary): cnpaBoOYHUKM;

¢ 0x10 (MarketData): BoccTaHOB/IEHWE PbIHOYHbIX AAHHbIX;
* 0x4000 (Backup): pe3epBHbiii

ver intl Bepcua nHtepodeiica
pad0 intl 3ape3epBMPOBaAHHOE NOAE, 3aNONHAETCA HYyNEeBbIMU BanTamu
address chard7+1 Appec xocTa ¥ nopTa W/3a

4.1.2. UHMyManmsauma ceccum

Ceccua ycTaHaBAMBAETCA B paMKax COeAUHEHUA MeXAay CUCTEMOWM KAMEHTA U LW/IHO30M TOpI'OBOVI CNCTEMBI.

[N TOro 4To6bl MHULMMPOBATL CECCUIO, KNMEHT NOC/IE NOAK/IOYEHMSA K LWAKO3Y TOPrOBOM CUCTEMbI OTNPaBAAeT coobLue-
HWe Login, cogepikallee MaeHTUOUKATOP NOMMHA login M NAaponb password. B OTBET TOprosas cucteMa BbiCblaeT co-
obuweHune Logon. Mpu nosy4yeHnn HeBepHO CHOPMMUPOBAHHOTO COOBLLEHUA Login AN HENPABWUILHOTO JIOTMHA W NapoAs
LU/TH03 Pa3pbiBaeT COegUHEHME.

OAMH NOTUH MOXKET UMETb TO/IbKO OAHY aKTUBHYHO Ceccuto BUHAPHOrO NPOTOKOoANA. [PY NOMbITKE MHULMANM3ALLUN BTOPOWA
Ceccumn Toprosaa CMCTEMA B OTBET BbILW/ET OTK/IOHEHWE Reject.

Tabnuua 13. dopmart coobueHna Login: msgid=8001, size=37

Cme- Mone Tun OnucaHune
LweHue
[frame] frame CeCCMOHHbI 3aroN0BOK
0 login asciilé JloruH
16 password asciilé MNaponb
32 reset_seq intl

Mpun3HaK cbpoca HoMepoB coobLEeHMA Npeablay-
Lero coeanHeHuaA. 3HayeHma:

¢ 0 (no): NpoAo/IKEHUE HYMepaLnu;
* 1 (yes): cbpoc HomepoB

33 heartbeat_ms int4 MepuoanyHocTb 0bMeHa COOBLEHUAMM Heartbeat
B MUININCEKYHAAX

Tabnuua 14. dopmart coobueHna Logon: msgid=8101, size=24

Cme- Mone Tun OnucaHue
LweHune

[frame] frame CeCCMOHHbI 3aroN10BOK
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Cme- Mone Tvn OnucaHue
LeHune

0 last_seq int8 Homep nocnegHero coobuieHma NpuKkAagHoro
YPOBHA, AOCTYNHOrO KNMeHTy. Ecnm Homep oTanya-
€TcA OT Noc/NeAHero coobLeHns, NONYYEHHOTO B
npeaplayLLeit ceccuu, To caeayeT BOCNO1b30BaTLCA

ResendRequest

8 expected_seq int8 Homep c/ieaytowero 0Xnaaemoro oT KAneHTa co-
06LEHMA MPUKIAAHOIO YPOBHSA

16 system_id ascii8 NaeHTuduKaTop cuctembl

4.1.3. NoapepraHMe cecCUN B aKTUBHOM COCTOAHUM

[na noaaeprkaHMs ceccum B aKTMBHOM COCTOSIHUM KAMEHT U W03 A0/KHbI 06MEHNBaTLCA COOBLWEHNAMM Heartbeat.
370 coobuieHne A0MKHO BbITb OTNPABAEHO CTOPOHOM B C/lyYae, eCAM OHa He nepeaasBana HMKaKUX cooblieHui (ceccu-
OHHOro 60 NPUKNAAHOTO YPOBHA) B TEYEHUE MHTEPBaNa OXKUAAHUA.

MHTepBan oxXmnaaHna 3a4aeTca KAMEHTOM NpU MHULMAAN3ALMN CeECCUM B NoNe heartbeat ms COO6LU,EHVIF| Login.

B cny4yae otcyTcTBMA C006U.I,eHMl\/'I, B TOM 4nucne C006U4€HMIZ Heartbeat, OT KNIMEHTa B Te4eHUe YCTaHOBNEHHOro NHTep-
Basla OXMOAHMA CUCTeMa paspbiBaeT coeanHeHne. KnmeHty pekomeHayeTca TaKoM e CLLEHapMﬁ KOHTPONA COCTOAHUA
coeanHeHuA.

Tabnnua 15. Popmat coobuweHnsa Heartbeat: msgid=8103, size=0

Cme- Mone Tun OnucaHue
LeHune

[frame] frame CeCccMOHHbIM 3arono0BoK

4.1.4. OrpaHMUYEHMEe YaCTOTbl OTMPABKU cOObLEeHn

B cucreme ﬂ,eVICTByeT orpaHn4yeHune 4actoTbl C006LIJ,EHMI7I CEeCCMOHHOro ypOBHA, OTNpasafaeMbIX KaneHTom. MNpwu npesbl-
WeHUN orpaHN4YeHnAa CUuctema NpUHyaAnTeENbHO 3aBepLUlaeT ceCcCuto.

4.1.5. Homepa coobuwieHuni

Bce coobLieHna NpuMKNagHoro ypoBHa 061aaatoT HOMEPOM, YHUKANbHBIM B Te4EHWE TOProBoro AHA. CoOobLLEHMA KaXKA0N
CTOPOHbI ceccuu (LNto3a M KAMEHTa) Noc/ef0BaTeNbHO HYMEPYIOTCA HaTypPabHbIMKU YUCAAMM, HAUMHAA C eAUHULbI. ITO
No3BO/ISET, B YaCTHOCTH, 3aNpallMBaTb U NepecbliaTb COO6LLEHMA, MOTEPAHHbIE NPY BHE3AMHOM Pa3pblBe COEANHEHUA.

CoobLeHnAM CeCCUOHHOro YPOBHA HOMEP He NPUCBaNBAIOT: B MOJE Seq YKa3blBAETCA HOb.

[na noaaeprkaHus nocnenosaTelbHON HyMepaLumMm CooBLLEHMI, NP MHULMANM3ALUN CECCUM B COOBLLEHUN Logon W03
YKa3bIBaeT HOMep NOC/eHero OTNPaBAEHHOrO TOProBOro COOBbLLEHNA B NOJIe last seq W OXKUAAEMbIA HOMEP Cleayto-
LL,ero TOproBoro coobLeHns B nose expected seq.

LLInto3 HaKannMBaeT COOBLLEHUA KNUEHTY TaKyKe B OTCYTCTBUE NOAKAOYEeHUA. [T03TOMY NPU YCTaHOBAEHUN CECCUU KNUEH-
Ta MOTYT OXMAATb COOBLLEHUA, KOTopble BblAM HaNPaB/IeHbl eMy MEXAY NOAKAYeHUAMN. ECM last seq, YKa3aHHbIN
LUO30M, MPeBbIaeT HoOMep NocAeAHEero coobLeHNA B NpeablayLLeit CECCUK, TO KANEHTAa OXKMAaI0T CoobLIeHMs, elle He
noslyyeHHble UM. X cneayeT nepesanpocuTb NPy NOMoLLM ResendRequest.

Mpw nonyyeHnn COO6LLI,EHVIF| C HOMEePOM, OT/IMYHBIM OT OXMOAEMOro, W03 pa3pbiBaeT coeanHeHune. locne paspbiBa
coeaAnHEeHNA KINEHTY cneayeT BHOBb NOAKNHOYNTLCA, NpeaBapUuUTesibHO 06paTMBLIJMCb K cepBepy BXo4da, U BOCCTaHOBUTb
HOMepPa COO6LLI,€HVII71 COrnacHoO 3Ha4eHnAm, NnoNy4eHHbIM B COO6LLI,9HVIM Logon OT Wwto3a. LWnto3 HMKoraa He HULUKMpyeT
U3IMEHEHUE OXKNAaemMoro 3Ha4yeHnAa Homepa B Cay4yae noayvyeHuAa C006U.I,eHMﬂ C HOMepom, 6onbwe OXungaemoro.

ToproBas cucTema NoAAEepPXKUBAET HEMNPEepPbIBHYI0 HYMepaLUuio COOBLEHMI MeXAY TOProBbIMKU CECCUAMM, B TOM Ymcie
TOProBbIMW AHAMMW. N8 NpUHYAMTENbHOTO cbpoca HyMepaLMn KANEHTY HE0BXOAMMO NPU MHULMANM3ALMM CECCUM YCTa-
HOBUTb dn1ar reset seg=1 B coobweHnn Login.

19



CneunduKaLmsa npoToKona

4.1.6. Nepe3anpoc coobweHni

B c/iyyae OTCYTCTBMA MOAKAOUYEHNA CUCTEMbI KIMEHTA K LU/IO3Y B TeYEHME HEKOTOPOro BPEMEHM Ha CTOPOHE W/t03a MO-
ryT HakanaMBaTbcA CoobLLeHNA, NpegHa3HaYeHHbIe AR KAWEHTa, HO He NnoaydYeHHble um. [ns Toro 4tobbl ybeanTtbes B
Ha/MYMK TaKkKx cOOBLLEHMI, HEOBXOAMMO CPaBHUTb HOMEP seq MOCIEAHEro NOAYYEHHOro COObLWEHNA ¢ last seq B
coobueHmmn Logon. ECan aTM HOMEpa OT/IMYAIOTCA, KAMEHTY C/liedyeT BOCMO/b30BaTbCA 3aMpocoM ResendRequest A
NOAYYEHUA NPOMYLLEHHbIX COOBLLEHNNA.

KNneHTy 4OCTYNHbI ANA nepesanpoca coobLLeHns, OTNPaBAEHHbIE B TeYEHME TEKYLLErO U NPeablayLW,ero TOproBbiX AHEN.
ECAv KAMEHT NPUHYANUTENBHO OBHYNAN HYMEPaLMIo cOobLeHUid (reset seg=1 B co0bLEHNM Login), TO 3anpoc npony-
LEHHbIX COOBLLLEHMIA, OTNPABAEHHbIX 40 COPOCa HOMEPOB, HEBO3MOXKEH.

B 3anpoce ResendRequest HEO6XO,CI,VIMO YKa3aTb HOmMep nepsoro COO6LLI,EHVIH B nose from seg W HOMep nocnegHero
COO6LU,EHVIH Bnone till seqg M3 gMana3oHa 3anpalMBaeMblX COO6U.I,eHMVI. Bo3moKHble BapMaHTbl 3aNpoCcoB nepeymc-
NEeHbl HNXKe:

1. from seg=n, till seg=m — 3anpoc coobLeHNi C Homepammn OT N A0 M, HO He bonblie, Yem yCTaHOBNEHHOE
MaKCMMaJibHOE KOJIMYEeCTBO.

2. from seg=0, till seg=n — 3anpoc COOBLEHNIN, HAUMHAA C HAMMEHbLIEro AOCTYNMHOrO HOMEpPA A0 N, HO He
60/1ble, YEM YCTAHOB/IEHHOE MAaKCMMAIbHOE KOIMYECTBO.

3. from seg=n, till seqg=0 — 3anpoc coobLleHN, HauMHaA C N A0 NocNefHero AOCTYNHOro HoMepa, Ho He 60/1b-
e, Yem YCTaHOBEHHOE MaKCMMasibHOE KOIMYeCcTBO.

4. from seg=0, till seg=0 — 3anpoc BCeX AOCTYMHbIX COObLEHNI, HO He Boblue, YHeM YCTaHOBIEHHOE MaKCU-
MaJibHOE KOJIMYECTBO.

5. from seg=-1, till seg=0 — 3anpoc BCexX AOCTYMHbIX COObLLEHNI 3a TEKYLLWI TOProBblil AeHb, HO He bosblue,
Yyem YCTaHOBNEHHOE MaKCMMabHOe KOIMYEeCTBO.

6. from seg=-2, till seqg=0 — 3anpoc Bcex coobLeHNI 3a NpeablAyLLMi U TEKYLLUIA TOProBble fHKU, HO He 60/b-
e, Yem YCTaHOBNEHHOE MaKCMMasibHOe Koamnyectso. Ecan coobuieHns 3a oanH M3 TOProBbIX AHEW HEeAOCTYMNHbI,
TOproeas cUCTEMA BO3BPATMT OWUGKY.

KonnuecTso 3anpalumMBaembix COOBLWEHUI B OAHOM 3aMpoce HE MOXKET MPEeBbILaTb YCTAHOBEHHOIO MaKCMMaslbHOro
3HauyeHUsA (CM. orpaHuYeHuUs B fOKyMmeHTe Adpeca 0414 nodkmodeHus n. 1.3). ina 3anpoca 60o/blero KoamMyecTsa coob-
LEHWUI KNMEHTY cefyeT OTNPaBUTb HECKOJ/IBKO NOC/eA0BaTe/IbHbIX 3anpocos ResendRequest.

Tabnuua 16. dopmat coobueHna ResendRequest: msgid=8005, size=16

Cme- Mone Tun OnucaHue
LeHne
[frame] frame CeCCMOHHbI 3aroN0BOK
0 from_seq int8 Homep nepBoro coobuieHunsa B AnanasoHe
8 till_seq int8 Homep nocnegHero cooblieHma B AnanasoHe

B oTBET Ha BepHO cHOPMMPOBAHHbIM 3aNpoC TOProBas cucTeMa nepesacT 3anpoLleHHble coobLeHus, NpeaBapuB nepe-
CbINIKY YBEAOMNEHNEM ResendReport CO CTaTycom ACK. o 3aBeplieHUn nepesaym coobLeHMI W3 OTNPaBUT yBe-
AoMm/eHne ResendReport CO CTaTyCOM MORE MM FINISH. CTaTyc MORE 0603Ha4aeT, YyTo HOMep Noc/ieaHero coobuueHums
M3 AManasoHa 3anpawmBaemMblX COOBLEHMI MeHbLIe HoMepa NoCNeAHEero onpaBAeHHOro LWI30M TOProBoro coobuye-
HMA. T.e. CyLLEeCTBYIOT COOBLLEHMSA, HEe BOleaLwmMe B pe3ynbTaTbl BbiBoAa 3anpoca. OHM morau bbiTb chopmMMPOBaHbI BO
BPEMSA BbINONHEHWA 3anpoca AMBO KOMYECTBO COOBLLEHMI B OAHOM 3anpoce NPeBbiCUI0 YCTaHOBNEHHOE 3HaYeHue. B
3TOM C/ly4ae cneayeT BbIMOAHUTD eLle OAMH 3anpoc Resend Request.

B cnyyae ecam BOCCTaHOB/EHME MPOMYLLEHHbIX COOBLEHMI BbINOMHAETCA NOCPEACTBOM HECKOJ/IbKUX NocienoBaTe/lb-
HbIX 3aNPOCOB Resend Request, KaXKAbll CleAyOLMIA 3aNpOC AOKEH BbIMOAHATLCA NOC/AE NONyYeHMs Bcex coobue-
HWIA No Npeablaywemy 3anpocy. B npoTMBHOM c/iy4ae OH ByaeT OTKNOHeH coobuieHnem ResendReport CO CTaTycOM
DUPLICATE REQUEST.

Mpy NepBOM MOAK/IOYEHUN B TEKYLWEM TOPrOBOM [HE PEKOMEHAYETCA WMCMOo/b30BaTb 3anpoc C napameTrpamu
from seg=-1, till seg=0. B ciyyae ecnv nocne nepecbisiku LWO3 BEPHET yBeJOMNeHNE ResendReport €O CTaTy-
COM MORE, CNeflyeT OTNPaBuUTb elle OAMH 3anpoc, YKasas B nose from seq HOMep Ha eAuHuLy bonblue, Yem y nocnes-
Hero nepecnaHHoro coobuerns, u till seq=0.
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[lna BOCCTaHOBIEHUA NPONYLLEHHbIX COOBLLEHNIA MOC/IEe NEPEnOAKIIOYEHNA HEOBX0AMMO OTNPABUTL 3aMNpPoC C Napamer-
pamu from_seg=n, till seqg=s, [e n—HOMep NOCNEAHErO NONYYEHHOro COObLLEHUA Nepes, PaspbiBOM COeMHEHNS
M/IOC OAMH, @ S — HOMep nocnefHero coobLueHus, AOCTYMHOTO KANEHTY (none last segq), NONYYEHHbIN B COOBLLEHUM
Logon. B cnyyae ecam nocne nepecbinku W03 BEPHET yBeAOMIeHMe ResendReport CO CTaTycoM MORE M Npu 3TOM
K/IMEHT eLLé He NOoJyYm/ COOBLEHUA C YKa3aHHbIMM HOMEPaMu, CieayeT OTNPaBUTb elle OAMH 3amnpoc, YKasas B none
from_seq HOMep Ha eauHULY BonbLLe, Yem Yy MoCNeAHEro NepecNaHHOro COObLEHNs, U till seq=s.

3anpoc ResendRequest obpabamelisaemcs WsH030M ApPasaesnsHo ¢ omnpaskol meKyujux coobujeHul. T.e. Kau-
eHm Mocem noay4amo 0OHOBPEMEHHO NPonyujeHHble CO0OWeHUsA U CO0buwjeHUs, 0mnpasaeHHsle nocse noo-
KAroYeHUA. KaueHmcKas cucmema 00X HA CAMOCMOAMEbHO 80CCMAHOBUMb KOPPEKMHbI MOPAOOK MosyYeH-
HbIx coobujeHull, 0CHOBbIBAACL HA UX HOMEPAX seq.

Tabnnua 17. Popmat coobuweHns ResendReport: msgid=8105, size=2

Cme- Mone Tun OnucaHue
LeHne

[frame] frame CeCcCMOHHbIN 3aroN0BOK

0 status int2
CTaTyc BbINO/SIHEHMSA 3aNpoca. 3HaYeHUs:

¢ 0 (ACK): wnto3 rotoB OTBETUTL Ha 3aMpoc;

e 1 (MORE): w03 NOAHOCTbIO OTBETUA Ha 3a-
Npoc, HO NPU 3TOM B XpaHUAMULLE OCTANIUCD
AaHHble ANA NOTUHa;

e 2 (FINISH): KnueHTy NnepeaaHbl BCe AOCTYMHblE
AaHHblE;

¢ 3 (DUPLICATE_REQUEST): cepBep B HacTonA-
LLMA MOMEHT 3aHAT 06CNYKMBAHNEM Npesbl-
Aywero ResendRequest AJ/19 AAHHOTO /IOTUHA;

e 4 (UNAVAILABLE): cepB1C BOCCTAaHOBNEHMS
HefoCTyneH

4.1.7. U3ameHeHne Homepa CoobLEeHUA KINEeHTOM

KAneHT nmeeT BO3MOMXKHOCTb U3MEHWUTb 3HaYeHNEe HOMepPa OXMAAeMOoro C006U.l,eHMﬂ y wato3a. Jna atoro chegyet Hanpa-
BUTb COO6LLI,€HMe SequenceReset, yKa3aB B N0/21e next seq HOMep cnefyrouiero COO6U.I,€HMF|, KOTOprﬁ cnenyert oXu-
AaTb waw3y. Mpu stom HOBbI HOMEP HE MOXET 6bITb MeHbLUE TeKyLWero sHa4eHunA y Wwnko3a.

Tabnnua 18. dopmat coobuweHnsa SequenceReset: msgid=8004, size=8

Cme- Mone 2 OnwucaHune
LeHune
[frame] frame CeCcCcMOHHbIM 3aronoBoK
0 next_seq int8 MopsaKoBbIN HOMEpP CneayLLero oTnpPaBaAemMoro
KAMEHTOM coobLLeHuMA

4.1.8. 3aBepLieHue ceccumn

[na wTaTHOro 3aBepLlueHna ceccmmn CTOpoHa oTnpasnsaeT COO6LLI,eHVIe Logout U OXunaaet pa3pbliBa CoegnHEHUA B Noa-
TBEPXAEHMNE 3aBepLlUeHNnA ceCCnn.

21



CneunduKaLmsa npoToKona

Tabnnua 19. dopmat coobuweHna Logout: msgid=8002, size=16

Cme- Mone Tvun OnucaHue
LeHune
[frame] frame CeCccMOHHbIM 3aronoBoK
0 login asciilé JIorvH, MaAeHTUHUKATOP KAMEHTCKOTO W/03a

4.1.9. OTKAOHeHue coobLieHunsn

Ecnu knmeHTCcKoe cooblueHne HeBepHO CHOPMUPOBAHO UM COAEPKUT HEAOMYCTUMbIE 3HAUYEHMUA KaKoro-nnbo nons, cu-
CTEMa OTKJ/IOHAET Takoe COOBLLEHNE U HAaNPaBAET KMEHTY yBelOMIeHUe Reject: B No/e ref msgid yKasaH Tmn coob-
WeHUs, B ref _seq — HOMeP COOBLLEHWUA MPUKAAAHOO YPOBHA UM HOMb A1 CECCMOHHOTO COOBLLEHNA, B MONAX reason
U message COAEPIKATCA KOZ, NPUYMHbBI OTKIOHEHUSA 1 ONUCAHWE NPUYMHBI COOTBETCTBEHHO.

Tabnuua 20. dopmart coobueHna Reject: msgid=8102, size=45

Cme- Mone Tun OnucaHue

weHue
[frame] frame CeCCMOHHbI 3aroN0BOK
0 ref_seq int8 Homep oTKnoHAemoro coobuieHun
8 ref_msgid int2 TN oTKNIOHAEMOro coobueHus
10 reason int2 Kog, NpUYnHbI OTKIOHEHNA
12 message char32+1 MNapameTpbl OTKAOHEHUA NN TEKCTOBOE ONUCaHMe
NPUYMHBI

4.1.10. Pa3pbiB coeguHeHUA

Cuctema paspbiBaeT COEANHEHUE NPU NOSYYEHUN COOBLLEHMA

® C HEM3BECTHbIM TMNOM COObLLEeHNA msgid,
® C A/IMHOW size, HE COOTBETCTBYHIOLLEN YKAa3aHHOMY TUMY,
® C HOMEpPOM COOBLEHUA seq, OTANYHBIM OT OXKMAAEMOTO.

4.2. NMpUKNagHOM ypOBEHb

4.2.1. KnneHTtckue 3anpocobl

4.2.1.1. Nopaya 3aABKU

[lns Toro 4to6bl NOAATL HOBYHO 3asBKY B LLUJKO3 TOPTrOBOM CUCTEMBI, KAMEHT OTNpaBaseT cooblweHne AddOrder, B KOTOPOM
[OJ/IKHbI 6bITb YKa3aHbl 3HaUYeHMA 06s3aTeNbHbIX NoseN.
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Tabnuua 21. O6sa3aTeNnbHbIe NOAA B 3aBUCMMOCTU OT TUMNA 3aABKU

Tun 3as8BKK ObA3aTenbHble NoaA

PblHOYHaA type=MARKET, time in force=IOC

PbIHOYHaA 3aABKa, MCMONHAEMAnA No LieHam  |ctorder_id o
type=MARKET, time in force=0C

ayKLMOHa 3aKpbITUA market id
JIMMUTHan 3asaBKa, MCNONHAEMAas Mo LeHaM instrument_id o .

type=LIMIT, time in force=0C, price
ayKLMOHa 3aKpbITUA dir - =

JINMUTHAA, aKTUBHAA 0 KOHLLA TOProBOro AHA |routing instruction |type=LIMIT, time in force=Day, price

JIMMWTHas, aKTUBHAs [0 KOHLA paclumpeHHoir | Fouting_dest S ,
type=LIMIT, time in force=XH, price

Toproaoﬁceccmm amount

F”|OFK“|(FOK) member_id type=LIMIT, time in force=FOK, price
. account

Immediate or Cancel (I0C) type=LIMIT, time_ in force=IOC, price

client id
initiator party, ctrparty,

' h
prime_sxchange type=NEGOTIATED, time in force=Day,

AnpecHan

price

LieHa B none price 3agaeTca B BUAE LLEOr0 YMCAQ, BOCEMb NOCAEAHUX pa3pAaos KoToporo byayT obpaboTaHbl Kak ae-
CATUYHbIE pa3paabl. Hanpumep: 123,45 ykasbisaeTtca Kak 12345000000. YKa3biBaemas LLeHa A01KHA ObITb KpaTHa MUHU-
MasIbHOMY Lary weHbl (cM. CpagoyHUK UHCMpPYyMeHmMos).

ToproBsas cucTema TpebyeT YHUKANbHOCTU KIMEHTCKOTO MAEHTUdUKATOPa 3aABKMU B Nosle clorder id B TEUEHWE TOPro-
BOTO [iHA AN1A KaXKA0r0 KMEHTCKOTO W03a. TaKKe He peKOMEHAYETCA MOBTOPHO UCMO/b30BaTb clorder id OTKNOHEH-
HbIX 3a5BOK.

B coobLueHnn o nofaye agpecHoi 3aABKU MOKET BbITb YKa3aH KoA ANA CBEAEHNA aApecHON caeNkMmatch ref. BeTpeu-
Han agpecHan 3aaBKa 40/XKHa COAEPKaTb TAaKOM e Ko4, MHaYe 3adBKU He ByayT cBeAeHbl B CAEKY.

3afBKa MOXKET COMPOBOMKAATLCA KIMEHTCKUM KOMMEHTApPMEM B NnoJie comment (23 6aiiTa B Kogmuposke UTF-8).

B KOHLle TOProBoOW Ceccum WMAM PacLUMPeHHOM TOProBOM CecCUM BCe aKTUBHble 3afABKM (time in force=Day WM
time_in_force:XH) CHMMAIOTCA aBTOMATUYECKU, N K/INEHT NOoayyaeT oT4eT CancelReport CO 3Ha4YeHMeM EXPIRED
B Nojie cancel reason.

MNocne 06paboTKM KAMEHTCKON 3aABKM TOProBas cucTeMa IMb60 OTKAOHUT 3aABKY C cooblieHnem RejectReport, IMbo
noATBepAUT NPUHATUE C cooblieHnem AddReport.

Tabnuua 22. dopmart coobuwerHna AddOrder: msgid=101, size=194

Cme- Mone Tun OnucaHue
weHue
[frame] frame CeCcCcMOHHbIM 3arono0BoK
0 [user_header] user_header CTaHAapTHbIM 3aro/I0BOK
20 instrument instrument KomnoHeHT naeHTndmnKauum ToproBoro MHCTPYy-
MeHTa. [lonyctTumoe 3HavyeHue gnAa market id -
1001
26 dir intl
HanpaBneHue 3aaBKW. 3HaYeHUA:
e 1 (Buy): nokynka;
e 2 (Sell): npogara
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Cme-
LeHune

Mone

Tvn

OnucaHue

27

type

intl

Tun 3aABKKU. 3HauYeHuA:

1 (MARKET): pblHOYHas;

2 (LIMIT): numuTHas;

101 (ICEBERG): avicbepr;

103 (NEGOTIATED): agpecHas

28

time_in_force

intl

Bpems AencTeuna 3aABKN. 3HaYEHMSA:

¢ 0 (Day): aKTMBHasA 40 KOHLLA TOPrOBOro AHS;

e 2 (00): ayKUMOH OTKPbLITUS;

3 (10C): 10G;

4 (FOK): FOK;

¢ 7 (0OC): ucnonHeHue No LEHe ayKLMOHa 3a-
KpbITUS;

® 100 (XH): aKTMBHasA 40 KOHLA PaCcLIMPEHHOM
TOProBoi ceccum

29

passive_only

intl

3ape3epBupoBaHHOE rnone. 3anoHAETCA HY1EBbIM
6aTom.

30

auto_cancel

intl

PeXKnm aBTOMATMUECKOro CHATUA NPU 3aBepLUEHUN
ceccum/paspblBe coeanHeHUs. 3HaYeHUA:
* 0 (OFF): He cHMMaTb 3aABKY aBTOMaTUYECKM;

¢ 1 (AUTO_CANCEL): cHMMaTb 3asiBKy aBTOMaTu-
yecku

31

pad

intl

3ape3epBupoBaHHOE rnone. 3anoNHAETCA HY/1EBbIM
6anTom

32

routing_instruction

int2

ANropuTM MapLLpYTM3aLLMK OCTaTKa 3aaBKu. [ony-
CTMMOeE 3HayeHue - 0 (maccuMBHaA MapLIpyTM3aLms)

34

routing_dest

int2

NaeHTMdUKaTop Nyna IMKBUAHOCTU UCMONHEHUA.
[Jonyctumoe 3HayeHue - 1001

36

amount

intd

0b6bem 3aABKM B N10Tax

40

amount_extra

int4

0O6bem BUAMMOM YacTU 3a8BKM B N0Tax. JoNxK-
HO 6bITb 3aMNO/IHEHO NPU type=HIDDEN UAU
HIDDEN DYNAMIC

44

price

dec8

LleHa. s peno yKasbiBaeTcs rogosas 40X04HOCTb
B MpoLeHTax

52

price_extra

dec8

JononHutenbHas ueHa. aa peno MoxeT 6biTb
yKa3aHa ueHa caenku

60

flags

int8

MapameTpbl, 3aBUCALLME OT PbIHKA. 3HaYEHUE:
0x2000 (elgnoreDynamicLimits): npusHak ur-
HOPMPOBaAHNA AMHAMUYECKUX TMMUTOB MO 3a-
AIBKe, LOCTYMeH TONIbKO 414 I0TMHOB € parom
CAN_IGNORE_DYNAMIC_LIMITS
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Cme- Mone Tun OnucaHue
weHue
68 time_valid time8n MocneaHWn CPOK, KOraa 3aaBKa MOXKET HbITb NpU-

HATA TOProBoM cucTemonm

76 date_expire time4 [aTa 1 Bpema aBTOMATUYECKOro CHATUA 3aABKU.
B TeKyLelt BepCcumM A0KHO ObITb 3aMN0/HEHO HY-
nem

80 account account KoMMNoOHEeHT naeHTUdMKauMm KAMeHTa, nogatoLLero
33ABKY

116 parties otccodes KOMMNOHEHT naeHTUPMKaLm CTOPOH afpecHom 3a-
ABKM

148 comment char23+1 KANEeHTCKMIA KOMMEHTapUI K 3asiBKe

172 extra_ref asciil2 [ ononHUTeNbHbIN NAEHTUUKATOP 3aABKMU

184 extral ascii4 3apesepBupoBaHHOE nose. 3anoNHAETCA HYNEBbI-

MU baTamm

188 prime_exchange int2 o
- OCHOBHOW Ny IMKBUAHOCTU U NYN TMKBUAHOCTH

AN MapLUPYTU3aLLMM OCTaTKa. 3HaYeHusA:
e 0 (DEFAULT): NMyn AMKBMAHOCTU Ha yCMOTpe-
HWe TOProBoOI CUCTEMDI;

® 1000 (SPB): NMyn nukeuagHoctn OAO «CaHKT-lMe-
Tepbyprckas bupka»/nyn NMKBUAHOCTU BHe-
B6UPKEBOTO PbIHKA;

e 1010 (MOEX_FOND): Nyn nnkemaHoctn Moc-
KOBCKOW BUPIKU;

¢ 1015 (IB): icnonHeHMe Ha Nynax AMKBUAHOCTU
CLUA;

e 1017 (LSE);

e 1019 (SEHK): SEHK;

® 1030 (NYSE): NYSE;

e 1031 (ARCA): ARCA;

e 1032 (Nasdaq): NASDAQ;

* 1033 (BATS): BATS;

e 1103 (OTCX);

e 1105 (BBAB)

190 match_ref int4 NaeHTUdUKaTop ANa cBeeHUs afpecHoM 3as8BKM

4.2.1.2. CHATME HecBeAeHHOro OCTaTKa 3afaBKuU

Mocne Toro, Kak 3aABKa 6bl1a MapLIPYTU3MPOBAHA B MyJ/ibl IMKBUAHOCTH, KAUEHT MMEET BO3MOXHOCTb CHATb HECBEAEH-
HbIii OCTATOK 3aABKM. [1ns 3TOro Heo6Xo0AMMO HaNPaBWTb B LUAHO3 TOProBOM CUCTEMbI 3anNpoC CancelOrder, B KOTOPOM
[AOJ/IKHbI 6bITb YKa3aHbl 3HaUYeHMA 06A3aTeNbHbIX NoseN.
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Tabnuua 23. O6a3aTenbHble NONA B 3aBUCMMOCTU OT PEXMMA CHATUA 3aABKK

Pexxnm cHATUA 3aABKMK O6s3atenbHble Nons

CHATUe 3aABKM, NOAAHHOW NOTMHOM, OT KOTOPOFO NOJYYeH |clorder id orig_clorder id (uam

[JaHHbIW 3anpoc Ha CHATHE order id)

instrument id

account

. client id
CHATUeE 33ABKHU, no4aHHOW C Apyroro NornMHa order id
dir

type

Mocne OﬁpaﬁOTKM 3anpoca Toprosaa CUCTema nmbo noaTBepaAuT CHATUE 3aABKU OTYEeTOM CancelReport, NMBO OTKNOHUT
ero coobleHnem RejectReport. B cyyae OTKAOHEHUA 3anpoca Ha CHATUE Mo order id 3TOT uAaeHTUPMKaTop byaeT
WGBaHBnoneextra_dataoC006meHMﬂRejectReport

Tabnnua 24. dopmat coobuweHna CancelOrder: msgid=112, size=100

Cme- Mone Twun OnucaHue
LweHue
[frame] frame CeCccMOHHbIM 3aronoBoK
0 [user_header] user_header CTaHAapTHbIM 3aro/I0BOK
20 instrument instrument KomnoHeHT naeHtTndmnKauum ToproBoro MHCTPY-
MeHTa
26 dir intl

HanpaBneHue 3asaBKU. 3HaYeHUA:
e 1 (Buy): nokynka;
e 2 (Sell): npogarxa

27 type int1 Tun 3aaBKK. 3HayeHUA:
¢ 1 (MARKET): pblHOYHas;
e 2 (LIMIT): nuMmuTHas;
¢ 101 (ICEBERG): aticbepr;
e 103 (NEGOTIATED): appecHan
28 order_id int8 NaeHTUduUKaTop 3asaBKKU, MPUCBOEHHbIN TOProBoM
cmcTemon
36 account account KOMNOHEHT naeHTUPUKALMM KANEHT], NoAaBLUIEro
3anBKY
72 flags int8 dnarv 4na cHATUA.
80 orig_clorder_id ascii20 KANeHTCKUI naeHTUPUKATOP CHUMAEMOW 3as1BKK

4.2.1.3. CHATUE MHOXeCcTBa 3aABOK

CHATME MHOXECTBa 3aiBOK AOCTYMHO B HECKO/IbKUX PEXKMMAX, B COOTBETCTBUM C KOTOPbIM L0/IKEH 6biTb chopmmpoBaH
3anpoc MassCancel.
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Tabnunua 25. O6a3aTenbHble NoaA B 3aBUCUMOCTH OT PEIKMMA CHATUA MHOXECTBA 3asBOK

Pexxum cHaTusa

0Ob6A3aTeNibHble NoJA

CHATME 32ABOK, NOAAHHbIX TOTUHOM, KOTOprﬁ Ha-
npasun AaHHblﬁ 3anpocC Ha CHATUE

clorder id, mode=7

CHATME BCEX 3aBOK MO YKa3aHHOMY MHCTPYMEHTY,
NOAaHHbIX SIOTMHOM, KOTOPbIM HanpaBua AaHHbIN
3anpoc Ha cHATHe

clorder id, mode=23, instrument id, market id

CHATME BCEX 3a81BOK MO YKa3aHHbIM MHCTPYMEHTY
M TOProBO-KJMPUHTOBOMY CHETY

clorder id, mode=39, instrument id, market id, account

CHATMe BCeX 3aABOK MO YKa3aHHbIM MHCTPYMEHTY
U KTIMEHTCKOMY Ko4y

clorder id, mode=55, instrument id, market id, client id

3HayeHuMe nona clorder id He AO/KHO Ha4YMHATbLCA C nped)vmca onlogout .

Mpu BbIGOPE PEXMMA CHATUA 3aABOK, MOLAHHbLIX JOTMHOM, OT KOTOPOro MOAYYeH AaHHbIA 3anpoc Ha cHATue (7
(BY_LOGIN)), HegonycTmo 3anonHeHue noient instrument id umarket id.

MNocne O6p360TKM 3anpoca Toprosaa cucrema noAaTBepaAUT CHATUE Ka)-K,EI,OVI 3aABKN OTAE/IbHbIM COOﬁLIJ,eHI/IeM

CancelReport M 3aTem BbILWAET OTYET MassCancelReport.

Tabnnua 26. dopmat coobueHna MassCancel: msgid=103, size=63

Cme- Mone
LeHne

Tun

OnucaHue

[frame] frame

CeCcCUOHHDbIM 3aronoBoK

0 [user_header]

user_header

CraHpgapTH bl 3ar0/I0BOK

20 instrument

instrument

KOMNOHEHT naeHTUPUKaL MM TOProBoro UHCTPY-
MeHTa

26 mode intl

Pexxnm cHATUA MHOXeCTBa 3aABOK. 3HayYeHuA:

7 (BY_LOGIN): cHATMe 3a8BOK, NOAAHHbIX /10-
TMHOM, KOTOPbII HanpaBua AaHHbIM 3anNpoc Ha
cHATHE;

e 23 (BY_INSTR_LOGIN): cHATUE BCEX 3asBOK NO
YyKa3aHHOMY MHCTPYMEHTY, NOAAHHbIX 10TU-
HOM, KOTOpPbIV HanNpPaBWA AaHHbIN 3aMpoc Ha
CHATHE;

e 39 (BY_INSTR_ACCOUNT): cHATWe BCeX 3aABOK
MO YKa3aHHbIM MHCTPYMEHTY U TOPrOBO-KAU-
PUHTOBOMY CHETY;

e 55 (BY_INSTR_CLIENT): cHATMe BCex 3aABOK No

YKa3aHHbIM MHCTPYMEHTY U KJIMEHTCKOMY KO-

ay

27 account

account

KomnoHeHT M,CI,eHTM(bVIKaLI,MM Y4aCTHWKa TOpros,
TOProBoO-KAINPUHIOBOro c4eTa U KIMEHTCKOro Koga

4.2.1.4. ABTOMaTUUYECKOe CHATUE 3aABOK

HecBegeHHble OCTaTKWM 3aABKMU MOryT 6bITb aBTOMATUYECKU CHATbI npuv 3aBepweHnn cecCun naun paspbiBe coegunHe-
HMUA C IOTUHOM, KOTOpPbIM 6bina nogaHa sTta 3aasKa. [nAa atoro npun nogavye 3aABkKU COO6LLI,eHMeM AddOrder B noJje
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auto_cancel AO0NXKeEH 6bITb YCTAaHOB/IEH NMPU3HAK Z—\UTO_CZ—\NCEL. Korp,a 3aABKa aBTOMATUYECKU CHATA, K/IUEHTY 6y,a,eT
HanpaBaeH OoT4yeT (KOTOprVI OH CMOXEeT Noay4ynTb nocne BOCCTaHOB/IEHUA Coe,L'J,I/lHeHVIﬂ) CancelReport C yKa3daHuem
NPUYnNHbI reason=DISCONNECT.

Mocne BOCCTAaHOB/IEHUSA COEAMHEHWA KAMEHT MOJyYUT OTYeT MassCancelReport C KIMEHTCKUM WAEHTUPUKATOPOM
clorder id, HauMHalwWwmMmca ¢ npedukca onlogout .

4.2.1.5. OTKNOHEeHUe aApPeCcHOM 3aABKU KOHTPAreHToOMm

KoHTpareHT MmeeT BO3MOXKHOCTb OTK/IOHUTb a4PECHYI0 3aABKY. [11a 3Toro Heob6xoAMMO HanpasMUTb B LUIKO3 TOPFrOBOM CU-
CTeMbl 3anpoc CounterDecline, KOTOPbIA AOMKEH COAEPHKATb MONA: KNMEHTCKUIA MAeHTUMKATOP 3adABKM clorder id,
naeHTMdunKaTop OTNpaBuUTeNa afpecHoOW 3adABKM initiator party, UAEHTUOUKATOP NonyyvaTena afpecHol 3aaBKK
ctrparty W KO4 ANA CBEAEHWA aApECHOM 3aABKN match ref.

Mocne 06paboTKK 3anpoca TOpProBas cMcTema IM60 OTKNOHUT ero coobleHMem RejectReport, MM60 NOATBEPAUT CHA-
THe 3as8BKKU cooblieHnem CounterDeclineReport.

Tabnnua 27. Popmat coobuweHus CounterDecline: msgid=105, size=72

Cme- Mone Twun OnucaHue
LweHue
[frame] frame CecCMOHHbIN 3aroN0BOK
0 [user_header] user_header CTaHZapTHbIN 3arosI0BOK
20 instrument instrument KoMMNOHEHT naeHTudurKauum ToproBoro MHCTpy-
MeHTa
26 dir intl

HanpasneHue 3aaBKNU. 3HaYeHMUA:
¢ 1 (Buy): noKkynKa;
e 2 (Sell): npoaaxka

27 type int1 Tun 3aaBKK. 3HaveHune: 103 (NEGOTIATED): aapec-
HasA

28 parties otccodes KOoMMNOHEHT naeHTudMKaumm CTOpoH aapecHoi 3a-
ABKM

60 order_id int8 NoeHTndukaTop 3aaBKK, NPUCBOEHHbIN TOProBOM
cuctemom

68 match_ref int4 NaeHTduKaTop Ana coBeplieHnsa agpecHon caen-
KM

4.2.1.6. OrpaHM4YeHUe 4acToTbl OTNPABKMU 3aNpocoB

B cucteme AeﬁCTBVE‘T OrpaHWYeHme YacToTbl 3aMpPOCOB, OTNPaBAAEMbIX KNIMeHTOM. OrpaHu4eHne NnpumeHAeTCA B 4,Ba 3Ta-
na:

1. MNpw fOCTUNKEHMM NEPBOrO MOPOrOBOrO 3HAYEHMA CUCTEMA OTK/IOHAET 3aNpoChl MPUKAALHONO YPOBHA M OTNpaBaseT
oT4yeT 06 OTKNIOHEHMM 3aMPOCOB C NPUYNHON "TpeBbIWeH TMMUT coobLeHniA".

2. MNpwn fOCTUKEHUN BTOPOro NOPOroBOro 3Ha4YeHMA cUcTema NPUHYANTENbHO 3aBePLUAET CeCCUio.

4.2.2. OTyeTbl TOProBOM CUCTEMDI

4.2.2.1. OTyeT 0 NOCTAaHOBKE 3aABKU U YCNELWHOW MapLUpyTU3aLum

Mpw ycnewHom NPUHATMM 3a8BKU TOPTrOBOM CUCTEMOW K/IMEHT NoAyYnUT oTyeT AddReport. OTYET COAEPIKUT BCE NapameT-
pbl U3 KAMEHTCKOrO 3anpoca AddOrder, B TOM YUCE, UAEHTUPUKATOPLI KOHTPAreHTOB initiator party M ctrparty
M Kof match ref ANA appecHoi 3aaBKWU. TakxKe oTyeT AddReport COAEPHKUT UAEHTUPUKATOP KAUEHTCKOW 3aABKM
order id, MPUCBOEHHbIV TOPrOBOI CUCTEMOI M YHUKA/bHBIN B TEHEHUE TOProBOW CECCUM.

28
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Mocne NoCTaHOBKM 3aABKM B My/bl IMKBUAHOCTU CUCTEMA OXKMAAET OTKAMKA OT NyN0B. B cnyyae ycnewHom mappytusa-
LUK KNWeHTy ByaeT HanpaB/ieH oTyeT AddReport, COAEPKALLMA NapaMeTPbl MapLIPYTU3NPOBAHHOMO 06bema U UAEHTU-
duKaTop nyna NMKBUAHOCTU market id. ECAn Nyn OTKNOHMT MapLIpyTU3aLMio, TO CUCTEMa HaNpPaBUT KAMEHTY oTyeT 06
OTK/IOHEHUU RejectReport.

Tabnuua 28. dopmart coobuweHna AddReport: msgid=212, size=260

Cme- Mone Tun OnucaHue
LeHne

[frame] frame CeCcCMOHHbIN 3aron0BoOK

0 [gate_header] gate_header CTaHAapTHbIN 3aro/I0BOK

46 instrument instrument KomnoHeHT naeHTndmnKauum ToproBoro MHCTPY-
MeHTa

2 ir intl
> d t HanpasneHue 3aaBKW. 3HaYeHUA:

e 1 (Buy): nokynka;
e 2 (Sell): npogarka

53 type intl TWn 3aABKM. 3HauYeHUn:

¢ 1 (MARKET): pbiHOYHas;

e 2 (LIMIT): numuTHas;

¢ 101 (ICEBERG): aticbepr;

¢ 103 (NEGOTIATED): agpecHas;

* 104 (OUT_OF_BOOK): B nyne AononHuTeNb-
HOW NIMKBUAHOCTH

54 time_in_force intl o .
- = Bpema nencrTema 3aaBKNU. 3HaYeHuUA:

e 0 (Day): akTMBHas 40 KOHLLA TOProBOro AHS;

¢ 2 (00): ayKLMOH OTKPbITHS;

e 3(lI0C): 10C;

e 4 (FOK): FOK;

¢ 7 (OC): ucnonHeHWe No LeHe ayKLMOHa 3a-
KpbITHSA;

® 100 (XH): aKTMBHaA A0 KOHUA pacClUMPEHHOM
TOProBoW ceccuu

55 assive_onl intl
P -only 3ape3sepBMpoBaHHOE Nnosie. 3anoNHAETCA HYNEBbIM

6aliTom.

56 auto_cancel intl
- Penm aBTOMaTUUYECKOTO CHATUA 3a8BKU NpU 3a-

BepweHunn ceccwm/pa3pb|Be coeguHeHunAa. 3Have-
HUA:

¢ 0 (OFF): He cHMUMaTb 3as8BKY aBTOMaTUYECKH;

e 1 (AUTO_CANCEL): cHUMaTb 3asBKy aBTOMATK-
Yyecku

57 pad intl 3ape3sepBMpoBaHHOE Nnosie. 3anoNHAETCA HYNEBbIM
6anTom

58 routing_instruction int2 ANrOpPUTM MApLLUPYTM3ALLMM OCTATKA 3aABKU
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Cme-
LeHune

Mone

Tvn

OnucaHue

60

routing_dest

int2

NaeHTudunKkaTop Nyna AMKBUAHOCTU. JonycTumoe
3Ha4yeHue - 1001

62

amount

intd4

06BbeM 3aABKK

66

amount_extra

int4

06Bbem BUAMMOM YacCTu 3aABKN

70

price

dec8

LeHa. [1na peno yKa3biBaeTcA rogosasa 4OXO4HOCTb
B NpoLeHTax

78

price_extra

dec8

LeHa caenkun. 3anonHaeTca TONbKO ANA peno

86

flags

int8

MapameTpbl, 3aBUCALLME OT PbIHKA. 3HAYEHUA:

0x1 (eUserlLastRec): nocneaHee coobueHne
TpaH3aKLMK: NOCAeAHUI OTYET O CAENKAX, 3a-
K/HOYEHHbIX B PaMKax OA4HOM TPaH3aKLmK;

0x2 (eMMObligations): npM3Hak ncnonHeHus
MapKeT-Melikepom BHyTpeHHel bUpKM cBOmX
0653aTeNbCTB, NPUCBANBAETCA BUAMMBIM JN-
MWTHbIM 3afBKaMm;

0x4 (eNoMMTrade): npusHak 3aaBKK map-
KeT-melikepa BHyTpeHHen 61pKu, koTopas
He J,0/1’KHA CBOAMTCA C 3a8BKOWM APYroro map-
KeT-melikepa;

0x8 (ePresettlement): caenka npeanocTaBky;
0x10 (eExternalActivity): onepauwus 6bina co-
BepLUeHa Yepes MHTepdelcol Nyaa AMKBUAHO-
cTu;

0x20 (eDelivery): caenka noctaBky;

0x40 (eDeliverySwapGood): nepeHoc gobpo-
COBECTHOrO Y4aCTHMKA B XOAe NMOCTaBKU;

0x80 (eDeliverySwapBad): nepeHoc Heao6po-
COBECTHOr0 Y4aCTHMKA B X0A4e NMOCTaBKK;
0x100 (eDeliveryDonorTrade): nocTaBoYHbIN
nepeHoC y4acTHUKA C NPUBJEYEHNEM AOHOPA;
0x200 (eNoSystem): npu3sHaK agpecHown caen-
Ku;

0x2000 (elgnoreDynamicLimits): npu3Hak ur-
HOPMPOBAHWUA ANHAMUYECKMX TMMUTOB MO 3a-
fBKE;

0x100000 (eClientPartialExecute): yacTmuHoe
MCMONIHEHME B aiPECHOM PEXMUME, NHULUNPO-
BaHHOE K/IMEHTOM;

0x200000 (eHaltPeriodOrder): npusHak BblI-
CTaB/IeHMA 3asBKM BO BPEMS NMPUOCTAHOBKM
TOPros;

0x400000 (eOverTheCounter): npu3HaK 3a8BKM
WY CAENKM C BHEOBUPIKEBBIM MHCTPYMEHTOM;
0x800000 (eRFQ): npu3HaK pexxmnma 3anpoca
KOTMPOBKMU

94

date_expire

timed

[laTa n Bpema aBTOMATUYECKOro CHATUA 3aABKMU
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Cme- Mone Tun OnucaHue
weHue
98 time_valid time8n MocneaHWin CPOK, Koraa 3aaBKa MOrAa 6biTb NPUHSA-
Ta TOProBow cucremom
106 account account KoMMoHeHT naeHTMdMKaumm KAMeHTa, nogasLuero
3aABKYy
142 parties otccodes KOoMMNOHEHT naeHTudMKaumm CTOpoH aapecHoi 3a-
ABKM
174 order_id int8 NoeHTndukaTop 3aaBKM, NPUCBOEHHbIN TOProBOM
cuctemonm
182 orig_orderid int8 NaeHTduKaTop 3asaBKKU B NpeablayLLmnii TOProsbiit
AeHb
190 exch_orderid ascii20 NaeHTudUKaTop, NPUCBOEHHbIN NYJIOM IMKBUAHO-
cTn
210 price_entry intl Homep LeHOBOro ypoBHA NO OTHOLLEHMUIO K flyyLle-
My, Ha KOTOPbI Monana 3asBKa. B TekyLein Bepcun
cuctembl He obpabaTbiBaeTcs
211 padl asciil 3apesepBupoBaHHOE None. 3anoHAETCA Hynem
212 comment char23+1 KANEHTCKMIA KOMMEHTapUI K 3asBKe
236 extra_ref asciil2 JononHutenbHbIN naeHTMGUKATOP 3aABKU
248 extral ascii4 JononHutenbHoOe TEKCTOBOE noJse
252 prime_exchange int2 0 o .
CHOBHOW NMy/1 IMKBUAHOCTU. 3HaYeHUA:
e 0 (DEFAULT): Myn AMKBMAHOCTM Ha yCMOTpe-
HWe TOProBoi cUCTEMDI;
® 1000 (SPB): Myn nukenaHoctn OAO «CaHKT-e-
Tepbyprckan 6upyKa»/nyn AMKBUAHOCTU BHe-
6MpPKEBOrO PbIHKa;
e 1010 (MOEX_FOND): Nyn nnkemaHoctn Moc-
KOBCKOW BUpPIKU;
e 1015 (IB): UcnonHeHMe Ha Nynax IMKBUAHOCTU
CLUA;
® 1017 (LSE);
® 1019 (SEHK): SEHK;
e 1030 (NYSE): NYSE;
e 1031 (ARCA): ARCA;
¢ 1032 (Nasdaq): NASDAQ;
e 1033 (BATS): BATS;
e 1103 (OTCX);
e 1105 (BBAB)
254 match_ref int4 NaoeHTuduKaTop ana ceeaeHns afpecHom caenkm
258 orig_market int2 Myn NMKBUAHOCTU, YKa3aHHbIN KANEHTOM Npu no-

dave
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4.2.2.2. OtyeT 06 UCNONHEHUU 3aABKU

Mpy cBegeHMM 3aABKU B CAE/KY KAMEHT MNOYyYUT OTYeT Execution. OAMH OTYET MONKET cogepiKatb MHbopmaumio
06 04HOM WMAM HECKOJ/IbKUX CAENKAX, COBEPLUEHHbIX B OAHOM Myae AMKBMAHOCTW. Myn NMKBMAHOCTM yKasaH B nose
exec_market (3HaYeHWA cm. B pasgene 3.6). lMapameTpbl CAENOK - YHUKaNbHBIN naeHTUdMKaTOP, LeHa n 06bem, coaep-
KaTCA B KOMNOHEHTe deals.

Omuyemeol 0 cOenKax, CosepweHHbIX 8 NyaAax AUKBUOHOCMU C UuOeHmMuguUKamopamu, omau4Heimu om 1000, 1001,
1010, codepxcam 3HaveHus type=104 (OUT_OF_BOOK) u exec_market=1000.

KonnyecTso 3anuceit B KOMNOHeHTe deals (TO €CTb KOIMYECTBO OTYUTLIBAEMbIX CLENOK) YKa3aHo B None deals count.
CoobueHne Execution UMEET AMHAMUYECKMIA pasMep, 3aBUCALLLMIA OT KOAMYecTBa 3anucel B rpynne deals (06 oco-
6eHHoCTAX 06paboTKM coobuieHnsa cm. pa3aen 3.4).

Tabnnua 29. Popmat coobueHuns Execution: msgid=207, paamep AMHAMUYECKUIA

Cme- MNone Tun OnucaHune
LweHue
[frame] frame CeCcCMOHHbIN 3aroN0BOK
0 [gate_header] gate header CTaHAapTHbIN 3arosI0BOK
46 instrument instrument KOMMNOHEHT naeHTUdUKauum ToproBoro MHCTpy-
MeHTa
52 dir intl

HanpaBneHue 3aaBKNU. 3HaYeHMUA:
e 1 (Buy): nokynka;
e 2 (Sell): npopaxka

53 type intl TWN 3aABKM. 3HaYEHMA:

¢ 1 (MARKET): pblHOYHas;

e 2 (LIMIT): nmmuTHas;

* 101 (ICEBERG): alicbepr;

¢ 103 (NEGOTIATED): agpecHas;

¢ 104 (OUT_OF_BOOK): B nyne AonosHUTENb-
HOW NIMKBUAHOCTM

54 price dec8 LleHa 3aaBKku. [na peno ykasbiBaeTca rogosas Ao-
XOOHOCTb B NPOLLEHTax

62 price_extra dec8 3anpawwnBaemas ueHa. 1A peno MmoxeT bbiTb yKa-
3aHa ueHa caenku

32



CneunduKaLmsa npoToKona

Cme-
LeHune

Mone

Tvn

OnucaHue

70

flags

int8

MapameTpsbl, 3aBUCALLMNE OT PbIHKA. 3HAaYeHUA:

e 0x1 (eUserLastRec): nocneaHee coobuieHne
TPaH3aKLMKU: NOCNEAHUIN OTYET O CAEe/NKaX, 3a-
K/IIOUYEHHbIX B PaMKax O4HOW TpaH3aKLuu;

* 0x2 (eMMObligations): npM3HakK ncnonHeHus
MapKeT-MelKepom BHyTpeHHel 6upun cBonx
0693aTenbCTB, NPUCBAMBAETCA BUAVMbIM /U-
MUTHbIM 3aiBKaMm;

¢ 0x4 (eNoMMTrade): npu3HaK 3aABKK map-
KeT-menKepa BHyTpeHHeln 6upxKn, KoTopas
He [0/IKHA CBOAMTCA C 3aABKOW APYyroro map-
KeT-menKepa;

¢ 0x8 (ePresettlement): caenka npeanocTasky;

e 0x10 (eExternalActivity): onepauus 6bina co-
BeplueHa Yepes nHTepdencobl Nyna NMKBUAHO-
cTu;

¢ 0x20 (eDelivery): coenka noctaBku;

* 0x40 (eDeliverySwapGood): nepeHoc aobpo-
COBECTHOTO Y4YaCTHMKA B XOA4,€ NOCTABKY;

¢ 0x80 (eDeliverySwapBad): nepeHoc Hego6po-
COBECTHOrO Y4aCTHMKA B XOA4€ NOCTaBKW;

® 0x100 (eDeliveryDonorTrade): nocTaBo4HbIN
nepeHoC y4acTHMKA C NpUBAEYEHNEM OOHOPA;

® 0x200 (eNoSystem): NnpM3HaK agpecHol caen-
Ku;

® 0x2000 (elgnoreDynamicLimits): npusHak wur-
HOPMPOBaHMA AUHAMMYECKMX TMMUTOB MO 3a-
ABKe;

® 0x40000 (eLimitedMargin): npusHak orpaHu-
yeHHoro obecneyeHus;

e 0x100000 (eClientPartialExecute): yactyHoe
MCNOJIHEHME B a4 PECHOM PEXMUME, UHULUMPO-
BaHHOE K/IMEHTOM;

® 0x200000 (eHaltPeriodOrder): npu3HaK Bbi-
CTaBNEHMSA 3aABKU BO BPeMA NPUOCTaHOBKM
TOpPros;

® 0x400000 (eOverTheCounter): Nnp13HaK 3aaBKK
WM CAENKMN C BHEONPIKEBBIM MHCTPYMEHTOM;

® 0x800000 (eRFQ): npu3HaK perkMma 3anpoca
KOTUPOBKM

78

exec_market

int2

Myn AMKBUAHOCTK, B KOTOPOM COBEPLLEHbI CAEKN
(3HaueHwus cm. B pasgene 3.6)

80

account

account

KOMMNOHEHT naeHTUdMKaLMM KAneHTa, NogaBLlero
3asBKY

116

parties

otccodes

KOMMOHEHT naeHTMdMKaLmnm CTOPOH agpecHoi 3a-
ABKM
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Cme- Mone Tun OnucaHue

LeHue

148 order_id int8 NaeHTudUKaTop 3as8BKM, NPUCBOEHHbIM TOProBomn
cmucTemon

156 exch_orderid ascii20 NaeHTUdUKaTop, NPMUCBOEHHbIN NYJ0M TNKBUAHO-
cTn

176 amount_rest int4 AKTUBHbI OCTaTOK 3asBKU

180 deals_offset int2 CmelLleHWe NepBOK 3anuncuy rpynnbl deals OTHOCK-
TeNbHO Hayana AaHHOro nons

182 deals_count int2 KonnuecTtso 3anucei rpynnbl deals

> deals deal KOMMNOHEHT, onucbIBatoLWwmiA CAeNKN

4.2.2.3. OTyeT 0 CHATUU 3aABKMU

Mpn ycnewHom CHATUM 3aABKM TOProBaA CUCTEMA HANPABUT KIMEHTY OTYET O CHATUM CancelReport. OTYET COAEPKUT
OCHOBHbI€ NapamMeTpPbl 3aABKMU, Mﬂ,eHTMCbVIKaTOpr 3aABKM B NonAx order iduorig clorder id, a TaKXKe NPUYMHY, NO
KOTOpOﬁ 3anBKa bblna cHATa B noJsie cancel reason.

B HeKoTOopbIX cnyyYasax Nya IMKBUOAHOCTU MOXKeT aBTOMAaTUYECKM CHUMATb YacTb 3aABKU (CM. Ta6I1VILI,y HM)'Ke).

Tabnuua 30. 3HayeHus nona cancel reason NPU aBTOMATUYECKOM CHATUM YacTU 3aABKM

3HayeHue NonA cancel reason Twun 3aaBKn CHMMmaemas YacTb 3aABKU

Immediate Or

cancel reason=EXPIRED NOTRADES HecBeneHHbIN OCTaTOK 3aABKM

Cancel
YacTb 3aABKM, paBHanA 06beMy BO3MOXHOIA
Kpocc-caenku. NMpu 3Tom ocTaBlumiica obbem
cancel reason=EXPIRED CROSSTRADE 3aABKM BYAeT UCMOHEH B OBbIYHOM PeXMME,
BKJ/IIOYas OCTa/IbHbIE CAE/KM Ha LLIEeHOBOM YPOBHE
Bce Tunebl KpOCC-CANKM.

HecBeaeHHbI OCTaTOK 3asABKM, NPUBOAALWMIA K
cancel reason=EXPIRED ORDERBOOK CROSS nepeceyeHm1Io BUANMbIX PasHOHaNPaBAeHHbIX
YypOBHel oyepeam 3a8BOK

Tabnuua 31. dopmart coobueHna CancelReport: msgid=214, size=172

Cme- Mone Tun OnwucaHune
LeHne
[frame] frame CeCcCcMOHHbIM 3aron0BOK
0 [gate_header] gate_header CTaHAapTHbIM 3aro/I0BOK
46 instrument instrument KomnoHeHT naeHTndmnKauum ToproBoro MHCTPYy-
MeHTa

>2 dir int1 HanpasneHwve 3aaBKKW. 3HayeHumA:
e 1 (Buy): nokynka;
e 2 (Sell): npogara
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Cme- Mone Tun OnucaHue
weHue
>3 type int1 Tvn 3aaBKK. 3HaYeHuUA:
¢ 1 (MARKET): pbiHOYHas;
e 2 (LIMIT): numnuTtHOE;
¢ 101 (ICEBERG): aticbepr;
¢ 103 (NEGOTIATED): agpecHas;
* 104 (OUT_OF_BOOK): B nyne AononHuTeNb-
HOWM IMKBUAHOCTH
54 amount int4 CHATbIN 06bem
58 amount_rest int4 AKTMBHbI OCTAaTOK Noc/ae CHATKA
62 price dec8 LeHa. [1na peno yKasbiBaeTcA rogos8asa 4OXOA4HOCTb
B NpPOLLEHTax
70 price_extra dec8 3anpawmnBaemas ueHa. Ana peno moxeT bbiTb yKa-

3adHa UueHa Caenku

35




CneunduKaLmsa npoToKona

Cme-
LeHune

Mone

Tvn

OnucaHue

78

flags

int8

MapameTpsbl, 3aBUCALLMNE OT PbIHKA. 3HAaYeHUA:

0x1 (eUserLastRec): nocneaHee coobuieHne
TPaH3aKLMKU: NOCNEAHUIN OTYET O CAEe/NKaX, 3a-
K/IIOUYEHHbIX B PaMKax O4HOW TpaH3aKLuu;

0x2 (eMMObligations): npM3Hak ncnonHeHus
MapKeT-MelKepom BHyTpeHHel 6upun cBonx
0693aTenbCTB, NPUCBAMBAETCA BUAVMbIM /U-
MUTHbIM 3aiBKaMm;

0x4 (eNoMMTrade): npusHak 3aaBKK map-
KeT-menKepa BHyTpeHHeln 6upxKn, KoTopas
He [0/IKHA CBOAMTCA C 3aABKOW APYyroro map-
KeT-menKepa;

0x8 (ePresettlement): caenka npeanocTaBky;
0x10 (eExternalActivity): onepauwms 6bina co-
BeplueHa Yepes nHTepdencobl Nyna NMKBUAHO-
cTu;

0x20 (eDelivery): caenka noctaBky;

0x40 (eDeliverySwapGood): nepeHoc aobpo-
COBECTHOTO Y4YaCTHMKA B XOA4,€ NOCTABKY;

0x80 (eDeliverySwapBad): nepeHoc Heao6po-
COBECTHOrO Y4aCTHMKA B XOA4€ NOCTaBKW;
0x100 (eDeliveryDonorTrade): nocTaBoYHbIN
nepeHoC y4acTHMKA C NpUBAEYEHNEM OOHOPA;
0x200 (eNoSystem): Nnpu3HaK aapecHol caen-
Ku;

0x2000 (elgnoreDynamicLimits): npu3Hak ur-
HOPMPOBaHMA AUHAMMYECKMX TMMUTOB MO 3a-
ABKe;

0x40000 (eLimitedMargin): npusHak orpaHu-
yeHHoro obecnevyeHus;

0x100000 (eClientPartialExecute): yactmuHoe
MCNOJIHEHME B a4 PECHOM PEXMUME, UHULUMPO-
BaHHOE K/IMEHTOM;

0x200000 (eHaltPeriodOrder): npusHak BblI-
CTaBNEHMSA 3aABKU BO BPeMA NPUOCTaHOBKM
TOpPros;

0x400000 (eOverTheCounter): NnpM3HaK 3aaBKK
WM CAENKMN C BHEONPIKEBBIM MHCTPYMEHTOM;
0x800000 (eRFQ): npu3HaK pexxrnma 3anpoca
KOTUPOBKM

86

account

[account]

KOMMNOHEHT naeHTUdMKauMm KAMeHTa, NogasLUero
3aABKYy

122

order_id

int8

NaeHTUdUKaTop 3as8BKKU, MPUCBOEHHbIN TOProBoi
cuctemon

130

exch_orderid

ascii20

cTn

NaeHTMdUKaTop, NPUCBOEHHbIN NMYN10M IMKBUAHO-
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Cme- Mone Tvn OnucaHue
LeHune
150 cancel_reason int2

Koa, npuunHbl CHATUA. 3HaYeHUA:

* 0 (USER_CANCEL): cHATO no 3anpocy
CancelOrder KNINUEHTQ,

e 1 (USER_MASS_CANCEL): cHaTO no 3anpocy
MassCancelOrder K/IMEHTQ,

e 2 (BROKER_CANCEL): cHATO no 3anpocy
CancelOrder BpoKepa;

e 4 (BROKER_MASS_CANCEL): cHATO no 3anpocy
MassCancelOrder 6p0Kepa;

¢ 5 (DISCONNECT): cHATO BCheacTBue paspbiBa
coefnHeHus;

¢ 6 (EXPIRED): cHATO NO MCTEYEHUN BPEMEHMU
[eNCcTBMA 3aABKY;

e 3 (OPERATOR): cHATO onepaToOpOM TOProBoit
CUCTEMDI;

e 9 (EXPIRED_NOTRADES): cHATMe OcTaTKa 3asB-
Ku Immediate Or Cancel;

e 10 (EXPIRED_CROSSTRADE): cHATO BCieacTBme
BO3MOMHOM KpOCC-CAENKM;

e 11 (EXPIRED_ORDERBOOK_CROSS): cHATO
BCNeACTBME BUAMMOIO NepeceyeHuns ovepeam
3aABOK;

e 12 (CTRPARTY_DECLINE): cHsaTO no 3anpocy
CounterDecline KOHTpPAreHTa,

e 14 (FILLED): cBepeHMe agpecHOm CAeNKM;

e 15 (EXT_REJECTED): cHATO BCNeACTBME OTKa3a
B 06paboTKe B Nyne NIMKBUAHOCTY;

® 16 (EXT_EXPIRED): cHATO BCneacTBMe ucteve-
HWUA BPEMEHU AeUCTBUA 3aABKM B NyNe JINK-
BMAHOCTU

152 orig_clorder_id ascii20 OnNUNOHA/NbHbINA KNAMEHTCKUIA MAEHTUDUKATOP 3asB-
KM Ha CHATUE

4.2.2.4. OTyeT 0 CHATUM MHOXKECTBa 3aABOK

B OTBeT Ha 3anpocC O CHATMM MHOXECTBA 3aABOK TOProBas CMCTeMa OTBETUT OTYETOM MassCancelReport. OTyeT byget
CoAep»KaTb PesynbTaT CHATUA B NoJe cancel status.

Ecnu no 3anpocy MassCancel BblAn CHATbI 3aABKK (cancel status=1), oT4eT MassCancelReport byaeT npessapeH
OTAENbHbIMM OTYETAMM O CHATMM KaXKaoW 3aABKMU CancelReport. MMOPAAOK CHATUA 3aABOK NpM 3anpoce MassCancel
He pernameHTUMpPOBaH.

Tabnnua 32. Popmat coobuweHns MassCancelReport: msgid=206, size=94

Cme- MNone Tun OnucaHune
LeHme
[frame] frame CeCcCMOHHbIN 3aroN0BOK
0 [gate_header] gate header CTaHOapTHbIM 3aros10BOK
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CneunduKaLmsa npoToKona

Cme- Mone Tun OnucaHue
weHue
46 instrument instrument KomnoHeHT naeHTndmKauum ToproBoro MHCTPY-
MeHTa
2 m intl
> ode t 3HayeHus:

e 7 (BY_LOGIN): cHaTWe 3aABOK, NOAAHHbIX J10-
TMHOM, KOTOPbI HanpaBuA AaHHbIM 3anNpoc Ha
CHATHE;

¢ 23 (BY_INSTR_LOGIN): cHATUE BCEX 3asBOK NO
YKa3aHHOMY MHCTPYMEHTY, NOAAHHbIX JI0TU-
HOM, KOTOpPbI HanpPaBWA AaHHbIN 3aNpoc Ha
CHATHE;

e 39 (BY_INSTR_ACCOUNT): cHATWe BCEX 3aABOK
MO YKa3aHHbIM MHCTPYMEHTY U TOProBO-KAU-
PUHTOBOMY CYETY;

e 55 (BY_INSTR_CLIENT): cHATMe BCeX 3aABOK NO
YKa3aHHbIM MHCTPYMEHTY U KJMEHTCKOMY KO-

ay

53 account account KOMMOHEHT naeHTUPMKaLMM y4aCTHNKA TOProB.,
TOProBO-K/JAMPUHIOBOIO CYETA M KNMEHTCKOrO KOAa

89 cancel_reason int2

- 3ape3epBMpPOBaHHOE Nose. 3aN0NHAETCA HYNEM.
91 num_orders int2 Konnyectso 3as8BOK, CHATbIX MO AaHHOMY 3anpocy
93 cancel_status intl

Pe3ynbTaT MacCcoBOro CHATUSA. 3HaYeHuA:

¢ 0 (NOTHING_TO_CANCEL): He HaligeHO 3a-
ABOK /11 MacCOBOrO CHATUS;

e 1 (CANCELED_OK): cHATa xoTa bbl 04Ha 3aAB-
Ka;

e 2 (CANCEL_FAILED): cTaTyc xoTa 6bl ogHOM 3a-
ABKM M3 YMCNA CHUMAEMbIX He MOXKeT BbITb
onpegenex

4.2.2.5. OtyeT 06 OTKNOHEHUM KIMEHTCKOro 3anpoca

ToproBas cuCTEMA OTKNOHUT KAMEHTCKMIA 3aMpoc coobLieHNeM RejectReport B CAEAYHOLWMX CAYYanX:

e K/AMEHTCKUIA 3anpoc He COOTBETCTBYET NpaBam LOCTyNa JI0rMHa.

¢ KAMEHTCKUIA 3aNpoC COAEPHKUT HEBEPHbIE 3HAYEHUA.

e KAMEHTCKWIA 3anpoc HeA4oCTyneH 4NA UCNoNHeHUA (Hanpyumep, BCieaCcTBUE OTCYTCTBMS TOPros).
B none reason yKasaH Kof, NMPUUYMHbI OTKJIOHEHWSA, NMOJIe message MOXKET COAEePKaTb PACLUIMPEHHOE ONMUCaHWe NPUYUHDI
OTK/IOHEHMWS UM NapameTpbl.

Tabnuua 33. dopmart coobueHna RejectReport: msgid=201, size=91

Cme- Mone Tun OnucaHue
LeHne
[frame] frame CeCcCcMOHHbIM 3aron0BOoK
0 [gate_header] gate_header CTaHAapTHbIM 3aro/sI0BOK
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CneunduKaLmsa npoToKona

Cme- Mone Tun OnucaHue
weHue
46 market int2 Myn NMKBMAHOCTU, OTKNOHMBLUMNIN KNAMEHTCKYIO 3a-
ABKY
48 reason int2 Koa, NpUYMHbI OTKIOHEHUA
50 message char32+1 MNMapameTpbl KOAa OTKIOHEHWNA UK TEKCTOBOE ONU-

CaHue NPUYUNHbDbI

83 extra_data0 int8 NaoeHTMdUKaTOP 3asABKM, YKa3aH NpPn OTKAOHEHUM

3anpoca Ha cHaTue no order_id

4.2.2.6. OT4eT 0 BCTPEYHOM aApecHO 3aABKe

Mpu ycnewHom NpUHATUN aapecHO 3a8BKN TOProBO CUCTEMOW W03 HaNPaBUT KOHTPareHTy oT4eT CounterReport,
coaepKallMil napameTpbl KAMEHTCKOro 3anpoca AddOrder, a TaKKe - UAEHTUPUKATOP KNMEHTCKON 3aABKM order id,
NPUCBOEHHbIN TOProBOM CUCTEMOM N YHUKAJIbHbIW B TEYEHME TOProBOM CECCUMN.

Tabnnua 34. dopmat coobuweHna CounterReport: msgid=203, size=122

Cme- Mone 2 OnucaHune
eHue
[frame] frame CeCccMOHHbIM 3arono0BoK
0 [gate_header] gate_header CTaHAapTHbIM 3arosI0BOK
46 instrument instrument KOMMNOHEHT naeHTUdUKaunm TOproBoro MHCTpy-
MEeHTa
52 dir intl

HanpaBaeHue 3aABKU. 3HaYeHuUA:
e 1 (Buy): nokynka;
e 2 (Sell): npogarxa

>3 type int1 Tun 3aaBKK. 3HavyeHue: 103 (NEGOTIATED): aapec-
HaA

54 amount int4 Obbem

58 price dec8 LleHa. [lna peno yKasbiBaeTcA rog,0B8aa OXO4HOCTb
B NPOLEHTAXx

66 price_extra dec8 [JononHutenbHas ueHa. 1A peno ykasbiBaeTca Le-

Ha CAeNIKM
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CneunduKaLmsa npoToKona

Cme- Mone Tvn OnucaHue
LeHune

74 flags int8 .
MapameTpbl, 3aBUCALLME OT PbIHKA. 3HAYEHUA:

e 0x1 (eUserLastRec): nocneaHee coobuieHne
TPaH3aKLMKU: NOCNEAHUIN OTYET O CAEe/NKaX, 3a-
K/IIOUYEHHbIX B PaMKax O4HOW TpaH3aKLuu;

* 0x2 (eMMObligations): npM3HakK ncnonHeHus
MapKeT-MelKepom BHyTpeHHel 6upun cBonx
0693aTenbCTB, NPUCBAMBAETCA BUAVMbIM /U-
MUTHbIM 3aiBKaMm;

¢ 0x4 (eNoMMTrade): npu3HaK 3aABKK map-
KeT-menKepa BHyTpeHHeln 6upxKn, KoTopas
He [0/IKHA CBOAMTCA C 3aABKOW APYyroro map-
KeT-menKepa;

¢ 0x8 (ePresettlement): caenka npeanocTasky;

e 0x10 (eExternalActivity): onepauus 6bina co-
BeplueHa Yepes nHTepdencobl Nyna NMKBUAHO-
cTu;

¢ 0x20 (eDelivery): coenka noctaBku;

* 0x40 (eDeliverySwapGood): nepeHoc aobpo-
COBECTHOTO Y4YaCTHMKA B XOA4,€ NOCTABKY;

¢ 0x80 (eDeliverySwapBad): nepeHoc Hego6po-
COBECTHOrO Y4aCTHMKA B XOA4€ NOCTaBKW;

® 0x100 (eDeliveryDonorTrade): nocTaBo4HbIN
nepeHoC y4acTHMKA C NpUBAEYEHNEM OOHOPA;

® 0x200 (eNoSystem): NnpM3HaK agpecHol caen-
Ku;

® 0x2000 (elgnoreDynamicLimits): npusHak wur-
HOPMPOBaHMA AUHAMMYECKMX TMMUTOB MO 3a-
ABKe;

® 0x40000 (eLimitedMargin): npusHak orpaHu-
yeHHoro obecnevyeHus;

e 0x100000 (eClientPartialExecute): yactyHoe
MCNOJIHEHME B a4 PECHOM PEXMUME, UHULUMPO-
BaHHOE K/IMEHTOM;

® 0x200000 (eHaltPeriodOrder): npu3HaK Bbi-
CTaBNEHMSA 3aABKU BO BPeMA NPUOCTaHOBKM
TOpPros;

® 0x400000 (eOverTheCounter): Nnp13HaK 3aaBKK
WM CAENKMN C BHEONPIKEBBIM MHCTPYMEHTOM;

® 0x800000 (eRFQ): npu3HaK perkMma 3anpoca

KOTMPOBKM

82 parties otccodes KomnoHeHT ngeHTMdunKaLmMm CTOpoH agpecHom 3a-
ABKM

114 order_id int8 NaeHTUdUKaTop 3as8BKKU, MPUCBOEHHbIN TOProBoi
cuctemon

4.2.2.7. OtyeT 06 UCNONTHEHUM N CHATUU AAPECHON 3aABKMU

Mpn ycnewHom UCNONHEHUN UM CHATUM afpPecHOM 3aABKM MO 3anpocam CancelOrder UAM CounterDecline TOpro-
BaA CUCTEMA HANpPaBUT KOHTpareHTy oT4yeT CounterUpdateReport. OTYET COAEPKUT NapameTpbl KMEHTCKOro 3anpoca
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CneunduKaLmsa npoToKona

AddOrder, M,D,EHTVICI)VIKaTOpr 3aABKK B NoNAxX order_id n clorder_id, VI,D,EHTMCI)VIKaTOpr OoTnpaBuUTeNA N NoaydaTena
aApecHOW 3aABKM B NONSAX initiator partyWctrparty.

Tabnnua 35. Popmat coobuweHna CounterUpdateReport: msgid=209, size=123

Cme- Mone Tvun OnucaHue
LweHue
[frame] frame CeCccMOHHbIM 3aronoBoK
0 [gate_header] gate_header CTaHAapTHbIN 3aro/I0BOK
46 instrument instrument KomnoHeHT naeHtTndmnKauum ToproBoro MHCTPY-
MEHTA
52 dir intl

HanpaBneHue 3asaBKU. 3HaYeHUA:
e 1 (Buy): nokynka;
e 2 (Sell): npogarxa

>3 type int1 Tun 3aaBKK. 3HavyeHue: 103 (NEGOTIATED): agpec-
HaA

54 amount_rest int4 AKTUBHbI 06beM

58 price dec8 LeHa. [lna peno yKasbiBaeTcA rog08aa 4OXO4HOCTb
B NPOLEHTAXx

66 price_extra dec8 JononHutenoHas ueHa. [lna peno moxeT 6biTb

YKa3aHa LeHa CAesku
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CneunduKaLmsa npoToKona

Cme-
LeHune

Mone

Tvn

OnucaHue

74

flags

int8

MapameTpsbl, 3aBUCALLMNE OT PbIHKA. 3HAaYeHUA:

0x1 (eUserLastRec): nocneaHee coobuieHne
TPaH3aKLMKU: NOCNEAHUIN OTYET O CAEe/NKaX, 3a-
K/IIOUYEHHbIX B PaMKax O4HOW TpaH3aKLuu;

0x2 (eMMObligations): npM3Hak ncnonHeHus
MapKeT-MelKepom BHyTpeHHel 6upun cBonx
0693aTenbCTB, NPUCBAMBAETCA BUAVMbIM /U-
MUTHbIM 3aiBKaMm;

0x4 (eNoMMTrade): npusHak 3aaBKK map-
KeT-menKepa BHyTpeHHeln 6upxKn, KoTopas
He [0/IKHA CBOAMTCA C 3aABKOW APYyroro map-
KeT-menKepa;

0x8 (ePresettlement): caenka npeanocTaBky;
0x10 (eExternalActivity): onepauwms 6bina co-
BeplueHa Yepes nHTepdencobl Nyna NMKBUAHO-
cTu;

0x20 (eDelivery): caenka noctaBky;

0x40 (eDeliverySwapGood): nepeHoc aobpo-
COBECTHOTO Y4YaCTHMKA B XOA4,€ NOCTABKY;

0x80 (eDeliverySwapBad): nepeHoc Heao6po-
COBECTHOrO Y4aCTHMKA B XOA4€ NOCTaBKW;
0x100 (eDeliveryDonorTrade): nocTaBoYHbIN
nepeHoC y4acTHMKA C NpUBAEYEHNEM OOHOPA;
0x200 (eNoSystem): Nnpu3HaK aapecHol caen-
Ku;

0x2000 (elgnoreDynamicLimits): npu3Hak ur-
HOPMPOBaHMA AUHAMMYECKMX TMMUTOB MO 3a-
ABKe;

0x40000 (eLimitedMargin): npusHak orpaHu-
yeHHoro obecnevyeHus;

0x100000 (eClientPartialExecute): yactmuHoe
MCNOJIHEHME B a4 PECHOM PEXMUME, UHULUMPO-
BaHHOE K/IMEHTOM;

0x200000 (eHaltPeriodOrder): npusHak BblI-
CTaBNEHMSA 3aABKU BO BPeMA NPUOCTaHOBKM
TOpPros;

0x400000 (eOverTheCounter): NnpM3HaK 3aaBKK
WM CAENKMN C BHEONPIKEBBIM MHCTPYMEHTOM;
0x800000 (eRFQ): npu3HaK pexxrnma 3anpoca
KOTUPOBKM

82

parties

otccodes

KOMMNOHEHT naeHTUPMKaLm CTOPOH afpecHom 3a-

ABKU

114

order_id

int8

NaeHTUdUKaTop 3as8BKKU, MPUCBOEHHbIN TOProBoi
cuctemon
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CneunduKaLmsa npoToKona

Cme- Mone Tvn OnucaHue
LeHune

122 reason intl
Koa npuunHbI CHATUA. 3HAYEHMA:

* 0 (USER_CANCEL): cHATO no 3anpocy
CancelOrder KNINUEHTQ,

e 12 (CTRPARTY_DECLINE): cHsaTO no 3anpocy
CounterDecline KOHTpPAreHTa,

e 14 (FILLED): cBepeHMe agpecHom caenkm

4.2.2.8. OtyeT 06 OTKNOHEHUN agpecHOM 3aABKHU

Mpu ycnewHom OTKNAOHEHUWU afPECHOM 3asiBKM TOProBas CUCTEMa HanpaBWUT KOHTPAreHTy oT4yeT 06 OTK/JAOHEeHWUW
CounterDeclineReport. OTYET COAEPKUT NapameTpbl KAMEHTCKOro 3anpoca AddOrder, MAEHTUOMKATOPbI 3aAB-
KM B nonax order id M clorder id, uAaeHTUdUKATOpbl OTMpaBUTENA U NoayvaTensa afgpecHoW 3asaBKM B MOAAX
initiator partyW ctrparty.

Tabnnua 36. Popmat coobuweHns CounterDeclineReport: msgid=208, size=94

Cme- MNone Tun OnucaHune
weHue
[frame] frame CeCcCMOHHbIN 3aroN0BOK
0 [gate_header] gate header CTaHAapTHbIN 3arosI0BOK
46 instrument instrument KOMMNOHEHT naeHTUdUKauum ToOproBoro MHCTpy-
MeHTa
52 dir intl

HanpaBneHue 3aaBKNU. 3HaYeHMUA:
¢ 1 (Buy): nokynka;
e 2 (Sell): npopaxka

>3 type int1 Tun 3aaBKK. 3HadeHue: 103 (NEGOTIATED): aapec-
HaA

54 parties otccodes KomnoHeHT naeHtTudmKaumm CTOPOH aapecHoMm 3a-
ABKM

86 order_id int8 NaeHTdUKaTop 3aaBKKU, MPUCBOEHHbBIN TOProBoM
cmMcTemon
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Koab! owmbok

MpunoxxeHue A. Koabl ounb0oK

Tabnunua 37. Tabanua c onMcaHMem Kogos oWwnbokK

Koa OnucaHue
0 Ok
5 MmeeTcA He3anONHEHHbIN Tar.
100 3anosHeH AULWHKUIA TaT.
999 BHyTpeHHAA owmnbKa.
1000 HeBepHbIA NOrUH.
1001 HeBepHbIA MHCTPYMEHT.
1002 HesepHbiii client_id.
1003 HesepHbIli napametp member_id.
1004 HesepHbIli napameTp account.
1005 HeBepHaAa KAMeHTCKaAa rpynna.
1006 HeBepHbI Nyn IMKBUAHOCTU.
1007 UHCTpYyMeHT He TopryeTca.
1008 HeBepHble napameTpbl MapLIpyTM3aLnm.
1100 HeBepHoe HanpaBaeHue 3aABKU.
1101 HeBepHas ueHa.
1102 HeBepHbIli napameTp price_extra.
1103 HeBepHbIli 06bEM.
1104 HeBepHbIli napameTp amount_extra.
1105 HeBepHbIl TUM 3aABKU.
1106 HesepHbili napametp time_in_force.
1107 HeBepHbIli napameTp passive_only.
1108 HesepHbIli napameTp auto_cancel.
1109 HesepHbiii napamertp flags.
1110 HesepHbili napameTp mode.
1111 HesepHbili napametp clorder_id.
1112 HesepHbIli napameTp orig_clorder_id.
1113 HesepHbili napameTp prime_exchange.
1114 HeBepHbili napameTp date_expire.
1115 HeBepHbIli napameTp comment.
1116 HesepHbili napameTp level.
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Koab! owmbok

Koa OnucaHue
1117 HesepHbili napameTp trade_mode.
1200 HeBepHbIli cermeHT.
1201 HesepHbIli napameTp extral.
1202 HesepHbiii OTC Kog, UHULMATOPA a4PECHOM 3aABKU.
1203 HesepHbii OTC Kog, KOHTpareHTa aApecHOM 3a8BKM.
1204 HeBepHbI TN 3aABKN AN UHCTPYMEHTA.
1205 HeBepHbIli TUN 3a8BKM 415 Nyaa AMKBULHOCTMU.
1206 HeBepHbI TN 3aABKN A5 YKAa3aHHOIO K/MEHTa.
1207 HeBepHada ueHa AnA TMNa 3aABKU.
1208 HeBepHbIi 4ONONHUTENbHbIN 06BEM A5 TUNA 3aABKMN.
1209 HesepHbili napametp time_in_force gna Tmna 3aasku.
1210 HesepHbili napametp flags gns Tvna 3ansku.
1211 HeBepHbIA MHCTPYMEHT ANA peXXMma NepecTaHOBKU 3aABKM.
1212 HeBepHbIli napameTp member_id ana perkMma nepectaHOBKU 3aABKM.
1213 HesepHbili napameTp client_id ana pexknma nepectaHOBKM 3asiBKM.
1214 HeBepHbIli NnapameTp account ANA peXXnma nepectaHOBKM 3asBKMU.
1215 HeBepHO yKasaHbl MapameTpbl OTK/IOHAEMOW BCTPEYHOWN afpecHOM 3anaBKMN.
1216 HeBepHble napameTpbl KOMaHAbI NePeCcTaHOBKU 3aABKN.
1217 HesepHbIli napameTp time_in_force gna MHCTpymeHTa.
1218 HeBepHbIl pexXnum nepecTtaHOBKMU 3aABKWU A5 I0TMHA.
1219 HesepHbili napametp flags gns HcTpymeHTa.
1300 3anonHeHbl 06a napametpa orig_clorder_id v order_id.
1301 MosTopeHue clorder_id ana noruHa.
1302 LleHa BHE IMMUTOB NO UHCTPYMEHTY.
1303 HepocTynHbIl ANA KAMEHTa TUN 3aABKU.
1304 HepocTynHbIn ana nyna IMKBUAHOCTU TUMN 3aABKMN.
1305 HezocTynHbIM gna MapLupyTM3aLmMm ocTaTKa No YKasaHHOMY MHCTPYMEHTY NyA IMKBUAHOCTHU.
1306 YKasaHHbIM Nyn IMKBUAHOCTU HELOCTYNEH ANA KANEHTA.
1307 YKa3aHHbI/ TUM 3a89BKM HEAOCTYMNEH A1 YKa3aHHOIo MHCTPYMEHTa.
1308 J1ornH He MmeeT NpaBa CHMMaATb 3aABKM YKa3zaHHoro TKC.
1309 JlornH He MmeeT Npasa nepeasuraTb 3aaBKK yKasaHHoro TKC.
1310 J1ornH He MmeeT NpaBa OTK/IOHATb AAHHYIO 33ABKY.
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Koab! owmbok

Koa OnucaHue

1311 K yKa3aHHOW 3aaBKe NpUMeHATCA KomaHaa Replace.

1312 3anBKa, KoTopasa b6bina oTnpasneHa Ao cboA B TOProBoi CUCTEMbI, @ MOAYYEHA YKe NOCAe BOCCTAHOBAEHUA
CUCTEMBI.

1313 HenocTynHbIn Ana NMMUTUPOBAHNSA MHCTPYMEHT.

1314 JIorMH He UMeeT NpaBa UCMNO/1b30BaTb AAaHHOE 3HaYeHWe napameTpa mode.

1315 YYacTHUKY KAMPUHTa BbICTaBAEH 3aMNpeT Ha OTNPaBKY 3aABOK B AAHHbIW MY JIMKBUAHOCTY.

1316 YUYacTHMKY TOPros BbICTaB/IEH 3aNpeT Ha OTNPABKY 3aABOK B AaHHbIN Ny IMKBUAHOCTH.

1317 BbicTaBneH 3anpeT Ha OTMNPaBKY 3aABOK C AAaHHOrO IOTMHa.

1318 KnneHTy BbICTaB/EH 3anpeT HA OTNPABKY 3aABOK C AAaHHOrO IOrMHa.

1319 TKC BbICTaBsieH 3anpeT Ha OTMNPaBKY 3aABOK C AAaHHOrO JIOTUHaA.

1400 MHCTPYMEHT He AOCTyneH ANA MapKeT-MelKepa.

1401 HeT npaB Toproeatb AaHHbIM MHCTPYMEHTOM.

1402 HeT npaB Ha yKasaHue onuMn He CBOAUTb C MapKeT-MelKepom.

1403 Y KNneHTa HeT Npas ToproeaTth ¢ gaHHoro TKC.

1404 Myn NMKBMAHOCTK He AO0CTYyNeH AAA AaHHOro MapLpyTmnsaTtopa.

1500 YKasaHbl pa3Hble naeHTudmKaTopsl te_id.

1501 YKasaH HeBepHbIN naeHTudmKatop te_id.

1502 3anpoc nony4yeH Bo Bpemsa 0B6HOBIEHWA MapaMeTPOB OrpaHMYeHHOro obecneyeHus.

1700 Y noruHa HeT NpaBs ANA UCNOb30BaHUA OrpaHUYeHHoro obecneyeHums.

1701 Y KAMeHTa HeT NpaB ANA UCNOAb30BaHUA OfPaHUYeHHOro obecneyeHus.

1702 Y KNMEHTCKOW rpynnbl HET NpaB A/1A UCNO/Ib30BaHUA OrpaHUYeHHOro obecrneyeHms.

1703 Y TKC HeT npaBs 414 UCNO/b30BaHWA OrpaHMYeHHoro obecneveHums.

1704 Y rnaBHoro TKC HeT npaB A/1a UCMONb30BaHWA OrpaHNYeHHOro obecneyeHus.

1710 HeBepHble NapameTpbl orpaHNUYeHHOro obecrnedyeHns ana KameHTa.

1711 HeBepHble napameTpbl OrpaHUYEeHHOro obecrnevyeHuns 414 rpynnbl KIMEHTOB.

1712 HeBepHble napameTpbl orpaHuyYeHHoro obecneveHma ana TKC.

1713 HeBepHble napameTpbl orpaHMYeHHoro obecneyeHuns aaa rnasHoro TKC.

1714 KomaHaa M3MeHeHMA NapameTpoB OrpaHMYeHHOro obecnevyeHns 4nA KNMeHTa NoayYyeHa BO Bpems BbINon-
HeHWA npeablaylLein KomaHabl.

1715 KomaHza nsmeHeHMA NapameTpoB OrpaHUYeHHOro obecnevyeHma 41A KAMEHTCKOW Fpynnbl NOAy4YeHa BO
BPEMSA BbINOJIHEHMA NpeablayLLe KOMaHAbI.

1716 KomaHaa nsmeHeHus napameTpoB orpaHMyYeHHoro obecneveHusa ana TKC nonyyeHa Bo BPeMs BbIMNOJIHE-

HUA NpeablayLiein KoMaHabl.
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Koab! owmbok

Koa OnucaHue

1717 KomaHaa nsameHeHus napameTpoB orpaHuyYeHHoro obecneyeHma ana rnasHoro TKC nosyyeHa Bo Bpems
BbINO/IHEHWA NpeablayLLen KOMaHAbI.

1720 HeBepHbIi AMMUT A8 OrpaHMYeHHOro obecneyeHus.

1721 HeBepHbIi IMMUT NO MHCTPYMEHTY ANA OrpaHnYeHHoro obecneyeHus.

1722 HeBepHbIli IMMUT NO 3aABKe ANA orpaHMYeHHoro obecneveHums.

1723 HeBepHbIli 4ONOAHUTENbHBIN TUMUT 418 OFrpaHUYeHHoro obecneyeHums.

1750 He BbINONHAETCA IMMUT ANSA OFPAaHUYEHHOTO obecneyeHuns Ha YPOBHE KAMEHTa.

1751 He BbINOAHAETCA IMMUT NO MHCTPYMEHTY A1 OFrpaHUYEHHOro obecrneyeHns Ha YPOBHE KMEHTa.

1752 He BbINONHAETCA AMMUT NO 3aABKE AN OFPAHUYEHHOro 0becneyeHmsa Ha YPOBHE KAMEHTA.

1753 He BbINONHAETCA AONONAHUTENbHBIA IMMUT ANA OFPaHUYEHHOro obecneyeHmns Ha YPOBHE KAMEHTa.

1754 He BbINOAHAETCA AMMUT ANA OFPAHNYEHHOIo obecneyeHms Ha YPOBHE KAMEHTCKOM rpynmbl.

1755 He BbINONHAETCA IMMUT MO MHCTPYMEHTY AN OrpaHMYeHHOro obecneyeHma Ha YPOBHE KIMEHTCKOM rpyn-
nol.

1756 He BbINONHAETCA IMMUT NO 3aABKe A5 OFPaHUYEHHOTO obecneyeHmns Ha YPOBHE KAMEHTCKOM rpynnbl.

1757 He BbINONHAETCA LONONAHUTENBHBIV IMMUT AN5 OFPAHUYEHHOIO 0becneyeHns Ha YPOBHE KMEHTCKOM rpyn-
nbl.

1758 He BbINONHAETCA IMMUT 15 OrpaHMYEHHOro obecrneyeHuns Ha ypoBHe TKC.

1759 He BbINONHAETCA IMMWUT NO MHCTPYMEHTY AN1A orpaHudeHHoro obecneyeHnsn Ha yposHe TKC.

1760 He BbinonHAETCA AMMUT NO 3aABKe ANA orpaHnYeHHoro obecneyeHuns Ha yposHe TKC.

1761 He BbINoNHAETCA AONONHUTENbHbIMA TMMUT 1A OrpaHUYeHHoro obecneyeHus Ha yposHe TKC.

1762 He BbINONHAETCA AMMUT A5 OrpaHMYEHHOro obecneyeHus Ha ypoBHe rnaBHoro TKC.

1763 He BbINOMHAETCA IMMUT MO MHCTPYMEHTY 411 OrpaHuYeHHoro obecneyeHns Ha yposHe rnasHoro TKC.

1764 He BbINONHAETCA IMMUT NO 3aABKe A5 OrpaHMYEHHOro obecneyeHns Ha ypoBHe rnasHoro TKC.

1765 He BbInonHAETCA 4ONOAHUTENbHBIA IMMUT ANA OFpaHUYeHHOro obecneyeHuns Ha ypoBHe rnasHoro TKC.

1766 Y K/IMEHTa UMEIOTCA aKTUBHbIE 3aABKM OFPaHUYEHHOro obecneyeHus.

1767 Y KIMEHTCKOM rpynmnbl UMetoTCA aKTUBHbIE 3aABKM OrpaHMYEHHOro obecneyeHus.

1768 Y TKC MmetoTcs akTMBHbIE 3asiBKM OrpaHUYeHHoro obecneyeHus.

1769 Y rnaBHoro TKC nmetoTcA akTMBHbIE 3asiBKM OrpaHMYeHHOro obecnedyeHus.

1770 @DyHKUMOHAN OrpaHMYEHHOrO obecrnevyeHnsa NPUOCTAHOB/IEH Ha YPOBHE K/IMEHTA.

1771 ®yHKLMOHAN orpaHMYeHHoOro obecneyeHns NPMOCTAHOBNEH HA YPOBHE rPynnbl KIMEHTOB.

1772 PyHKLMOHaAN orpaHM4yeHHoro obecnevyeHna NpMocTaHoBAEH Ha ypoBHe TKC.

1773 dyHKUMOHAN orpaHMYeHHOro obecneyeHUs NPUOCTAHOB/EH Ha YPOBHe rnaBHoro TKC.

1780 YKa3saH HeBepHbI Ny IMKBUAHOCTU AN1A OrpaHuYeHHoro obecneyeHums.

47




Koab! owmbok

Koa OnucaHue

1800 YKa3aH HeBepHbIA TUM A0XO4HOCTHU.

1801 YKa3aHO HeBepHOE HanpaB/ieHMe Npeobpa3oBaHMA 4OXOAHOCTH.

1980 HesepHbIli napameTp stages B none info.

2100 HesepHas napa (member_id, account).

2200 HeT npas Ha NOCbIZIKY OCHOBHbIX TOProBbIX MPUKA30B.

2201 BbicTaB/ieH 3anpeT YPOBHA KAMEHTCKOM rpynnbl.

2202 BbicTaBneH 3anpeT ypoBHA y4aCTHUKA TOProB.

2203 BbicTaBneH 3anpeT ypoBHA Y4aCTHUKA KANPUHTA.

2204 BbiCcTaBneH 3anpeT ypoBHA agMUHUCTPATOpA.

2300 HeT npaB Ha BbICTaB/IEHWE 3aABKM 63 NpoBEepKM 40CTAaTOYHOCTH.

2400 HeT npaB Ha yaaneHue 3aaBKu.

2600 HeT npas Ha BbiCTaBieHUe AMmuTa BupTyanbHomy TKC.

2601 HeT npaB Ha BbICTaB/NIEHNE INMUTA KNUNEHTY.

2602 HeT npaBs Ha BbICTaB/IeHNE AMMUTA rpynne KAMEeHTOB.

2603 HeBepHbIli napameTp type.

2604 HesepHbIli napameTp value.

2605 CoBnageHune napameTpos type.

2700 HepnocTaTouHO CpeacTB Ha YPOBHE KANEHTA.

2701 HenocTaToYHO aKTMBOB Ha YPOBHE K/WEHTa.

2702 HepnocTaTouHO CpeacTB HA YPOBHE rpynnbl KAMEHTOB.

2703 HepoctaTouyHO aKTWMBOB Ha YPOBHE rpynmnbl KIMEHTOB.

2704 HepocTtaTo4Ho cpeacts Ha yposHe TKC.

2705 HepocrtatouHo akTMBOB Ha yposHe TKC.

2706 HepocTtaTo4yHO cpeacTs Ha ypoBHe rnasHoro TKC.

2707 HepocTaTouHO aKTMBOB Ha ypoBHe rnasHoro TKC.

2708 HepnocTaTouyHO CpeacTB Ha YPOBHE YYAaCTHUKA KANPUHTA.

2709 HepnoctaTouHO 3a6/10KMPOBaHHbIX aKTUBOB.

3000 3anBKa OTBEPrHyTa ayKUMOHOM (He 6blJ10 HU CAe/0K, HM NOCTaHOBKM B oMepesb 3aaBOK BCAeACTBUE TOTO,
4TO TUN 3aABKM 'PbIHOYHAA' AN 'NUMUTHAsA 10C').

3001 3anBKa OTBEPrHyTa ayKUMOHOM (He BblJ10 HU CAE/OK, HU NOCTaHOBKM B 0Mepeb 3aABOK BC/eACTBME BO3-
MOYKHOW Kpocc-Caesku).

3002 3anBKa OTBEPrHyTa ayKUMOHOM (He 6blJ10 HU CAeN0K, HYM NOCTaHOBKM B oMepeab 3aABOK BC/eACTBME BO3-

MOXHOr0 BUAMMOrO nepeceyeHns odepeam 3ansok).
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3003 YKasaHHaA KANEeHTCKaA 3asBKa He HallaeHa.

3004 HaliaeHa akTMBHan 6J10KMPOBKaA MO YKa3aHHOMY MHCTPYMEHTY.

3005 Y NoruHa HeT nNpaB TOpProBaTb AaHHbIM MHCTPYMEHTOM B TEKYLUMI NepUoa.

3100 TKC nokynatensa n TKC npogasua He UMeIOT NPU3HaKa KOHBEPCMOHHOTO HaHKa.

3911 HeBepHbIli naeHTnduKaTop te_id.

4000 B KnMeHTCKOM 3anaBKe yKasaHa naowaaka ECN, HoO UnM oHa HeaKTUBHA, UM HEAKTUBEH HM OAMH U3 Nyn0B
JNIMKBUAHOCTMU.

4001 B 3aABKe yKa3aH Nya IMKBUAHOCTU, N OH HEAKTUBEH.

4002 3aABKa NPUHYAUTENIbHO MAPLLPYTU3NPYETCA Ha Ny IMKBUAHOCTU, KOTOPbIN HefoCTyneH. BosamorkHo, npwm
OTK/IOHEHWW 33aABKN TOProBOM CUCTEMOM NO PUCKaM.

4003 KnueHT He 3aperncTpmMpoBaH Ha BCex nyaax JIMKBUAHOCTU, AOCTynHbIX gna ECN.

4004 KNMEeHT He 3apernctpmnpoBaH B TOProBoi cUCTEME, B KOTOPYHO HaNpAMYHO HamnpaBAseTca 3anBKa.

4005 KAWeHT He 3aperncTpupoBaH B nyJie IMKBUAHOCTU, B KOTOPbIN HaNpAaMyHO HanpasaseTca 3aAaBKa.

4006 3asnBKa He MOXKeT 6bITb MapLIPYTU3MPOBAHA HU B OA4MH Ny INKBUAHOCTU.

4100 OxumaaeTca BbINONHEHME yAaNeHMA AAHHOM 3anaBKMU.

4200 Onsa TKC, 3aperncTpupoBaHHOro B NyJie JIMKBUAHOCTU, YKa3aH HEBEPHbIN K/IUEHT.

4201 YKasaH HeBepHbI TKC ana nyna NIMKBUAHOCTHU.

5000 HeBepHbIli TUN coobLweHnA aAna NPUKAAAHOMO YPOBHA.

5001 HesepHbIli napameTp routing_dest.

5002 HeBepHbIii TN cOObLLEHUS ANA NOTUHA.

5003 Y NornHa HeT nNpas ANA A4aHHOIO TUMNAa COObLLEeHUS.

5200 JIorMH € JaHHbIM NAEHTUDUKATOPOM Y¥Ke MMEET aKTUBHYIO CeCCuto.

5201 HacTpoliku cepsepa Bxoaa yctapenu.

5202 HesepHbili napametp heartbeat.

5203 HeBepHbIi NOTMH AW NapOo/ib.

5204 HeBepHbIi HOMep NOJly4EHHOTO COObLLLEHMA.

5205 HesepHbIli TUN cO0bLLEHUA ANA CECCUOHHOIO YPOBHA.

5206 MNonb3oBaTesnb He aBTOPM30BaAH.

5207 3anpoc Ha nepeoTnpaBKy NOJly4eH BO BPEMA BbINOJHEHUA NpeablAyLLero 3anpoca Ha NepeoTnpaBKy.

5208 HeBepHbIi HOMep coobLeHUs ANA NePECHIIKMN.

5209 HeBepHbIli napameTp reset_seq.

5210 CnvwKom 601bLIOK ANan030H HOMEPOB 3anpallnBaeMbIX COOBLLEHMIA.

5211 HeBepHbIli pazmep coobLLeHMsA 419 CECCMOHHOTO YPOBHS.
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5212 CoeanHeHne pa3opBaHO ONEpPaTOPOM.

5300 HeBepHbIli TONWMK.

5301 Cpes c 06HOBNEHUSAMMU Y3KE TPAHCAMPYETCA.

5302 He 3anpolueH cpe3 c 06HOBNEHUAMM.

5303 3anpawmnBaembiX AaHHbIX HET.

5304 3anpoc noay4yeH Npu BbINOJHEHUM NpeablayLL,Eero aHan0rMYHOro 3anpoca.

5400 MpucyTtcTBYeT NapameTp reset_seq, HO cbpoc HOMepoB cOObLEeHMA NpeablAyLWero CoeguHeHNA He BO3MO-
KeH.

5401 MpeBbiWeH AMMUT COOBLLLEHNIA.

5601 3anonHeHbl 0b6a NapameTpa account u parties.

7000 3aAaBKa yaaneHa o otnpasku B ASTS.

7001 YpaneHue 3as8BKM, 41 KOTOPOM He NoJly4yeH OTBeT.

13300 OwunbKa B yHUKANbHOM MaeHTUPUKaTope 3anpoca REQUEST_NO

13301 HenpaBuabHbIN OTNpaBUTENb

13302 [enosntapHblii cybcyeT %r Uan KAMPUHTOBBIN cYeT %s He HalaeH ana bpokepa %t

13303 HecooTBeTcTBME NONEN KOPNOPATUBHOMO COBLITUA

13304 KoHTponbHaa cymma He cxoanTtca

13305 HenpasunbHbIl Kog, YT

13306 HecoBnageHne KOHTPO/IbHbIX OCTAaTKOB

13307 UcTekno Bpema npméma packpbiTma

13308 MapKnpoBKa yrKe nponssegeHa

13309 Y nepefaHHON rpynnbl KAMEHTOB NOBTOPAETCA 3Ha4YeHue B ogHom m3 nonei ClientCode,
ClientRegulatorCode, ExtClientld

13310 Henb3a nogasaTb HANOroBoOe pPacKpbITUE NO Hecneugen. cyeTam APYroro y4acTHMKA

13311 He HallaeH KAneHT

13312 Mo cyeTy He NpenoOCTaBAEHO HAaNOroOBOE PACKpPbITUE

13313 HenpaBuWAbHbIN TUN 3aABKU.

13314 Homep 3aABKM He coBnagaer.

13315 Bpokep He HallaeH.

13316 KnueHT yKe yaanéH paHee.

13317 HenpaBuWabHbIM TUM KAWEHTA.

13318 OTcyTCTBYET HAaNOroBbIN HOMEP.

13319 OTcyTCTBYET CTPaHa.
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13320 HeunssecTHas cTpaHa.
13321 OTcyTCTBYET OCHOBHOM aapec.
13322 OTcyTCTBYET ropos B OCHOBHOM aapece.
13323 OTcyTCcTBYET CTPaHa B OCHOBHOM aapece.
13324 HeunssecTHaA cTpaHa B OCHOBHOM ajpece.
13325 OTcyTCTBYET NOYTOBbLIN afpec.
13326 OTcyTCTBYET ropos, B MOYTOBOM ajpece.
13327 OTcyTCTBYET CTPaHa B MOYTOBOM agpece.
13328 HeunsBsecTHasa cTpaHa B MOYTOBOM ajpece.
13329 OtcyTctByeT ums (first name) Ha aHrAMACKoMm.
13330 OrtcytctByeT pammnus (second hame) Ha aHTINIICKOM.
13331 OTcyTctByeT ums (first name) Ha pycckom.
13332 OtcyTcTBYeT dammnma (second name) Ha pycckom.
13333 OTCcyTCTBYET Ha3BaHMeE Ha aHI/INIMCKOM.

13334 OTtcytcrayet GIIN.

13335 OTcyTctByeT cTatyc Chapter 3.

13336 HenpasunbHbili cTatyc Chapter 3.

13337 OtcyTcrayeT ctaTtyc Chapter 3 Imy.

13338 HenpasunbHbili cTatyc Chapter 3 Imy.

13339 OtcyTcTtByeT cTatyc Chapter 4.

13340 HenpasunbHbili ctatyc Chapter 4.

13341 OTcyTcTayeTt LOB.

13342 HenpasunbHbiii LOB.

13343 OTtcyTcTByeT yTouHeHue ana LOB=OTHER.

13344 OTCyTCTBYET HANOroBaA CTaBKa.

13345 HenpasunbHaA Haforosaa cTaBKa.

13346 OTCyTCTBYET NPU3HaK oTnpaBKku oTyeTa 1042-S yepes bpoKepa.
13347 HecKonbKo nocpesHUKOB MMEDT 0ANHAKOBbLIN level.

13348 OTCyTCTBYET Ha3BaHMe NocpeaHMKa Ha aHTIMIACKOM.

13349 OTtcytcreyeT GIIN y nocpegHuka.

13350 OTcyTctByeT cTatyc Chapter 3 y nocpegHuKa.

13351 HenpasunbHbIl cTaTyc Chapter 3 y nocpegHuKa.
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13352 OtcyTcTtByeT cTtatyc Chapter 3 Imy y nocpeaHuKa.
13353 HenpasunbHbili ctatyc Chapter 3 Imy y nocpeaHuKa.
13354 OtcyTcTtByeT cTtatyc Chapter 4 y nocpeaHuKa.
13355 HenpasunbHbiii ctatyc Chapter 4 y nocpegHuKa.
13356 OTtcyTcTByeT LOB y nocpeaHmka.
13357 HenpasunbHbin LOB y nocpegHuKa.
13358 OTtcyTcTByeT yTouHeHue ana LOB=OTHER y nocpegHuKa.
13359 OTcyTCTBYET CTPaHa y nocpeaHuKa.
13360 HeunsBsecTHasa cTpaHa y nocpesHUKa.
13361 He ponyckaetcs ykasaHue 3HadyeHua N B none NotificationViaBroker.
13362 HeobxoaMMO KOPPEKTHO NoANMCcaTb aHKEeTY.
13363 HeBannaHbie gaHHbIE KINEHTA.
13365 OTcyTCTBYIOT AaHHble 0 ¢paiine W8.
13366 Y KNMeHTa NUCTEKaeT CPOK AENCTBMA aHKETbI, aHKETY HE06X0AMMO 0OHOBUTD.
13367 Y KNMeHTa UCTEK CPOK AENCTBUA aHKETbI.
13368 KnueHT yaaneH 13 yyeTa, UCMOJb3yeTCA TONIbKO AN aPXUBHbIX AaHHbIX.
13369 AHKeTa %S pacno3HaHa u NpUHATA.
13370 AHKeTa %S 3aMo/IHEHA C OLWMBKamK, He0BX0AMMO HAMPABUTb UCMPABIEHHYIO AaHKETY.
13371 AHKeTa %S He cOBMNaAaeT C 3aAB/IEHUEM.
13372 ®ainn aHkeTbl %S He HalaeH.
13373 AHKeTa %S NpoBepeHa BPYUHYIO.
13374 dain %s HensBecTHOro popmara.
13375 OTCcyTCTBYET OCHOBHOM afpec, HO NOYTOBbIN YKa3aH Kak SameAs.
13376 OTcyTCTBYET ropos, B OCHOBHOM apece y NocpeaHuKa.
13377 OTCyTCTBYET CTPaHa B OCHOBHOM aapece y nocpegHuKa.
13378 HeunssecTHaA cTpaHa B OCHOBHOM ajpece y nocpeaHuKa.
13379 Y nocpeaHWKa OTCYTCTBYET OCHOBHOW agpec, HO NOYTOBbIM YKa3aH Kak SameAs.
13380 OTcyTCTBYET ropo, B NOYTOBOM agpece y nocpeaHuKa.
13381 OTcyTCTBYET CTPpaHa B MOYTOBOM agpece y NocpeHuKa.
13382 HeunssecTHasA cTpaHa B NOYTOBOM ajpece y nocpegHuKa.
13383 He yKa3aHbl peKBM3UTbI NOCpeaHMKa
13384 He ponyckaeTtcs ogHOBpeMeHHOe yKasaHue anemeHToB Intermediaryldentification u IntermediarylLegal y

nocpeaHuKa
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13385 HenpasunbHbIli 6pokep B Intermediaryldentification

13386 KnueHT He HageH no Intermediaryldentification

13387 KnuneHT, HallaeHHbIN no Intermediaryldentification, umeet Tun PERSON

13388 [ns KNMeHTa He AoMNyCcKaeTca ynpoLeHHas naeHTudunkaums

13389 Bonee ogHOro lOPUAMYECKOro NLA HAalAEHO NOo 3a4aHHbIM NapameTpam %s

13390 Ona topanua ¢ MHH %s owmnbKa: cnncok GIIN nepecekaetcs co cnuckom GIIN gpyroro topauua, npu sTom
MHH sTux topauu, He coBnagatoT

13391 Ons ropanua ¢ MHH %s ownbka: UHH cosnagaet ¢ MHH gpyroro topanua, a cnvcku GIIN aTux topauu, He
nepecekarorca

13392 CNMCOK KNMEHTCKMX KOA0B He COOTBETCTBYET AaHHOMY KANEHTY %S

13393 ®aiin %s ycnewHo HangeH

13394 B AaHHbIX KNMEHTa He 3aN0/IHEH NN HEKOPPEKTHO 3anosIHEH agpec.

13395 B 4aHHbIX KNMEHTa He 3aN0/IHEH UM HEKOPPEKTHO 3ano/IHEH NOYTOBbLIN aapec.

13396 B AaHHbIX KMEHTA He 3aMO/IHEH UM HEKOPPEKTHO 3anoJ/IHEH AOKYMEHT du13.amua.

13397 B A@aHHbIX KNMEHTa He 3aN0/IHEH UAM HEKOPPEKTHO 3anonHeH FATCA-cTaTyc.

13398 B AaHHbIX KAMEHTA He 3aM0/IHEHO WU/ HEKOPPEKTHO 3aN0IHEHO MMS UM HAMMEHOBAHME KUPUIINLEN.

13399 B flaHHbIX KIMEHTA He 3aMNo/IHEHO UM HEKOPPEKTHO 3aMO/IHEHO MMA UM HAUMEHOBAHWE NATUHULEN.

13400 B f@HHbIX KNIMEHTA He 3an0/IHEH UM HEKOPPEKTHO 3aMo/IHEH HA/I0rOBbIN HOMep.

13401 B AaHHbIX KIMEHTa He 3aM0IHEHa UM HEKOPPEKTHO 3aMo/IHeHa AaTta poXaeHus ¢us.anua.

13402 B AaHHbIX KNIMEHTA He 3aN0/IHEHA NN HEKOPPEKTHO 3aNoIHEHA NOANUCH B aHKeTe.

13403 Heobxoaumo npucnate aHkeTy W8BEN.

13404 B paHHbIX KnmneHTa CLIENT nosTopAatotca cueta ASSET

13405 B nauyke coobuieHnit HangeHo 6osiee o4HOM aHKETbl 418 OAHOTO U TOTO Ke K/IMEHTA

13406 MosTopAloLWMECA OCTATKKU

13407 Mone request_no ccbinaeTca He Ha request TMNAa payment, a Ha Apyron Tvn request-a

13408 HeobxoanMo yKasaTb KOPPEKTHYHO CTPaHy Ha/IorOBOro pe3naeHTCTBa

13409 HewnssecTHbI Kog, cTpaHbl OKCM %c

TaKe MoryT NpuxoauTb OWNBKKM B AnanasoHe —11000-11999. 3To Koapl OWMBOK, KOTOpble BEpHY/1a TOProBas cuctema
MocKkoBckol 6upxu (ASTS). YTobbl MONYYNTL HOMEP OLINBKM TOProBoi cuctembl ASTS, HYXKHO U3 BHYTPEHHEro Homepa
owmnbKK BbldecTb 11000. OnuMcaHne TaKMX OLUMBOK KNMEHT MOKET Y3HaTb U3 IOKYMEHTaLMK K TOproBon cucteme ASTS.
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McTopus nsmeHeHui

MpunoxxeHue B. UcTopua nsmeHeHunm

Bepcusa 1.3.3 15 aekabpa 2014 roaa
YTouHeHa 06a3aTeNbHOCTb YKasaHua OCHOBHOM BUPXKK B 3aABKe.

Bepcusa 1.3.2 28 Hoa6pa 2014 roaa
1. [Job6asneHbl HOBble 3HaYeHMA A/1A nons reason B coobuweHnn CounterUpdateReport.
2. [ob6asneHbl owmnbkn 9103, 9205, 9300, 9400, 9401, 9402, 9500, 9600 1 9601 B TabanLy KOA0B OLINOOK.

Bepcusa 1.3.1 21 Hoa6pa 2014 roaa
1. [OobasneHbl pasgensl "Pexxnm neperoBopHbIX cAenoK peno" n "AyKumoH 3akpbiTua" B pasgen "Pexumbl Topros".
2. [lobaBneHbl HOBblE TUMbI 3aABOK.
3. [lobaBneHbl HOBble KOAbl OLLIMBOK.
4. [lob6aBneHbl HOBble 3HaYeHUs gnsa nonasa cancel_reason B coobueHnn CancelReport.

Bepcusa 1.2.3 29 okTabpa 2014 roaa
1. N3meHeHbl onucaHma nonei price u price_extra 8 coobuieHnn AddOrder.
2. B nonsax type u scalping_type B coobwieHunm Instrument U3meHeH CNMCOK 3HAYEHUI.
3. YTOYHeHO B3aMMOZEeNCTBME C TOPrOBbIM LU/IHO30M NPU OTKAOHEHWUM BCTPEYHOTO aPECHOIO NOPYYEHUA KOHTPAreH-
TOM.
4. YTOo4HeHbl 3HaYeHuMA Ana nons reason B coobuieHnm CounterUpdateReport.
5. Mone cancel_reason B coobweHnn MassCancelReport 3ameHeHO Ha 3ape3epBUPOBaHHOE.

Bepcusa 1.2.2 10 okTtabpa 2014 roaa
1. YTo4yHeHO B3aMmOoAEeNcTBME C TOProBbIM LIO30M A5 afPEeCcHOro nopyyeHus (cm. pasgen 2.7).
2. YTOYHEHO Ha3BaHMe OTBETHOro coobLeHna cepsepa Bxoaa Report.

Bepcua 1.2.1 1 okta6pa 2014 ropa
1. Job6asneHo none extra_data0 B coobuieHmne RejectReport.
2. [ob6asneHbl HOBble 3HaYeHMA nona time_in_force.
3. [ob6asneHo none ver B OTBETHOE COObLLEHNE cepBepa BXoAa.
4. YTo4yHeHO noBeAeHue LWto3a Npu nepesanpoce coobuweHui (cm. pasaen 4.1.6).

Bepcua 1.1.1 26 asrycra 2014 ropa
LatestDocumentVersion: 1.1.1.4

1. [ob6asneHa GpyHKLMOHANBHOCTb NEpe3anpoca coobLEeHNIA C HAMMEHbLLEro AOCTYNHOIo HOMepa.
2. YTOYHeHa HenpepbIBHOCTb HYMepaLuun coobuyeHuit (cm. pasaen 4.1.5).

Bepcua 1.1 9 uoHa 2014 ropa

®YHKLMOHANbHOCTb CHATMA 33ABOK, aKTUBHbIX Ha MOCKOBCKOM BMpke, npu nomolm 3anpoca MassCancel He focTynHa
B AJaHHOMN BepCcuu.

Bepcusa 1.0 6 nona 2014 ropa
®PYHKLMOHANbHOCTb aBTOMATUYECKOrO CHATUA 3aABKN NPU paspbiBe COeAMHEHNA He AO0CTYNHa B aHHON Bepcumn.

Bepcusa 0.5 2 niona 2014 ropa
1. U3smeHeH popmat coobuieHuns Execution.
2. W3meHeH nopagok nosen B KomnoHeHTe gate_header.

Bepcusa 0.4 23 maa 2014 roga

MN3meHeHbl Koabl OLLMBOK

Bepcua 0.2 10 anpens 2014 ropa
1. U3ameHeHbl dopmaTbl coobuieHnit ans AddOrder, AddReport, RejectReport u Execution.
2. WN3meHeH dopmaT oTBETHOrO COObLLEHMA cepBepa BXoAa.
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McTopus nsmeHeHui

3. NepepaboTaHbl KOAbI OLNOOK.

Bepcua 0.3 25 anpens 2014 ropa

1. OobasneHbl ¢opmatbl cooblweHnit CounterDecline, CounterReport, CounterDeclineReport M
CounterCancelReport.

2. W3meHeHa pasmepHOCTb NonA deals count AnA popmaTa cooblieHnA Execution.
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