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TpaHcNAUUA PbIHOYHDbIX
AaHHbIX (BUHAPHbIX NPOTOKON)



UcTtopua nameHeHunim

Bepcua 1.20.0 23 auBapa 2024 ropa

1. JobasneHo onucaHue notoka TheorPrices, TpaHCAUPYIOLLErO TEOPETUYECKME LIEHbI ONMUMOHOB Yepes cooblieHne
TheoreticalPrices.

JobaeneHbl coobueHua Option n OptionSeries B pasaen 3.8 MoTok Instruments.

Job6aBneH KOMNOHEHT price B pa3aen 2.3 O6uime KOMNOHEHTbI COOBLEHUIA.
JobasneHo none CmelLeHMe B KOMMNOHEHTbI co0bLLeHMI B pasaene 2.3 Obwme KOMNOHEHTbI COOBLLLEHMUI.
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M3 AOKYMeHTa yganeHo onucaHue COOGLU,EHVIH Futures, T.K. B HaCTOHUJ,VIVI MOMEHT 3TOT H6anaHcoBbI UHCTPYMEHT
He UCNosib3yeTcA.

Bepcua 1.19.6 27 oKtabpa 2023 roga

O6HoBneHO onucaHue pasgena 3.6 Motok Commons.

Bepcua 1.19.5 29 uioHa 2023 roaa
JobasneH pasgen 2.8 PazamepHocTb o6bema.

Bepcua 1.19.4 2 mapra 2023 roaa
Cuctema MNTKC nepenmeHosaHa B SPB Platform.

Bepcua 1.19.3 9 aekabps 2022 roaa

M3meHeH NI0roTMn KOMNaHUKM Ha TUTYIbHOM CTPaHuLE.

Bepcua 1.19.2 6 aekabps 2021 roaa
1. O6HOBNEH CNUCOK NYNOB IMKBUAHOCTU B pasgene 2.7 NaeHTnduKaTopbl Ny108 NMKBUAHOCTH.
2. B pa3sgen 3.8 MNoTtok Instruments gobasneHo coobuieHme BondAccruedinterest.

3. Bpasgene4.1.11 OtueT 06 OTK/IOHEHMM 3aMpOCca YTOYHEHO onucaHue nons topic_firstseq B coobuweHnm TopicReject.

Bepcua 1.19.1 6 okTa6pa 2021 roga

1. [ob6asneH Tvn ueHHol bymaru "Bbupxesas obaurayma” (ExchangeTradedBond) B none security_type B coobuieHum
Bond B NOTOKe MHCTPYMEHTOB.

2. [lobaBneHa TabaunLa COOTBETCTBMA MAPKMPOBOK KaTeropuin MHcTpymeHToB B MTKC u "NHTepdakce".

Bepcua 1.19.0 4 asrycta 2021 roga
1. JobasneHo none category B coobuieHune Instrument B notoke Instruments.
2. [lobaBneHa owwnbKa c kogom 1405 B MpunoxeHune A
3. O6HOBANEH CNUCOK NYN0B INKBUAHOCTU B pasaene 2.7 NaeHTUdUKaTopbl Ny/10B IMKBUAHOCTH.

Bepcusa 1.18.2 2 mapra 2021 ropa
1. O6HoBneHo onucaHue pasgena 3.4 Notok CurrentPriceOfMarket.
2. CoobuweHue Trade nepemmeHoBaHo B Indiquote.

Bepcusa 1.18.1 23 Hoa6psa 2020 roaa
B pasgen 3.5 MNoTok BestPrices gobasneHo coobuieHne EmptyBook.

Bepcusa 1.18.0 2 ceHTAbpa 2020 roga
1. KomnoHeHT sub_aggr nepeumeHoBaH B sub_dom. [lo6aBneHo none yield.
CoobuweHune AggrMsgOnline nepenmeHosaHo B8 DomOnline.
CoobueHune AggrMsgSnapshot nepemmeHoBaHo B DomSnapshot.
B coobuieHns DomOnline n DomSnapshot go6aeneHo nose aggr_entry.

M3meHeH Tmn nona aggr_offset 8 coobwweHnax DomOnline 1 DomSnapshot.

B notoke Trades B coobweHunn Trade gobasneHo nose yield.
B notoke CurrentPriceOfMarket B coobueHnun Trade gobasneHo nose yield.
B notoke CurrentPriceOfMarket 8 coobweHumn Trade gobasneH npusHak BbicOKoM AnkenaHoct HIGH_LIQUIDITY.
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JobasneHbl napameTpsbl yield_close u yield_last B8 notoke Commons.



Bepcusa 1.17.7 24 viona 2020 roaa
B pasgen 3.6 Motok Commons gobaBneHbl 3Ha4YeHUA KOA40B NoKasaTtesel B Tabamubl 22 n 23.

Bepcua 1.17.6 2 uioHa 2020 roaa

B onucaHne coobueHnin TradeModes pobaBneHo npeaynpexgeHne o HewlenecoobpasHOCTM WCMNO/b30BaHMUA
napameTpOB KOHKPETHbIX TOPTroBbIX PEXUMOB ANA HACTPOMKKU PaboTbl TOProBOMN CUCTEMBI.

Bepcua 1.17.5 17 anpensa 2020 ropa

1. B pasgenvl 1.4.1 n 1.4.2 pobaBneHO onuvcaHWe NOBEeAEHMA TOProBOW CUCTEMbl B Cayvyae OTCTYM/IEHMA OT
CTaHZAPTHOro cnocoba 06pPaboTKM NOTOKOB AAHHbIX.

2. B pasgene 4.1.9 M3MeEHEHO onucaHMe AONYCTUMbIX AMANa3OHOB 3HAYEHWUW A1 NapameTpoB topic_seq u
topic_segend.

Bepcua 1.17.4 24 ausapa 2020 ropa
[Job6asneH pasaen 4.1.4, onvUCbIBaOLWNIA OFPaHUYEHME YACTOTbl OTNPABKU KIMEHTCKUX COOOLLEHNI.

Bepcua 1.17.3 25 uiona 2019 ropa

Pazgen 4.1.3 nepenmeHoBaH B "lMoaneprkaHne ceccum B aKTUBHOM COCTOSIHMM". YTOYHEHO OMMCaHWe MexaHW3ma
noaaep*xaHmAa ceCCMn B akTUBHOM COCTOAHUMN.

Bepcua 1.17.2 1 peBpans 2019 roaa
[ob6asneHo 3HayeHue 4 (MemberTariff) gna nona fee_schema B coobuieHun Instrument.

Bepcua 1.17.1 14 pekabpsa 2018 roga
1. N3meHeHa CTPYKTypa OOKYMEHTA.
M3meHeHa TEPMUHONOMMA B YAaCTU ONMMUCAHMUA TPAHCAALUMN AAHHbIX B MOTOKaX.
Jo6aBneHo onvcaHme Kntovein B COOBLLEHMAX MOTOKOB.
Job6asneHbl Ha3BaHWUA coobuieHni B notokax OrderBook, Trades, CurrentPriceOfMarket, BestPrices 1 Commons.
CoobuweHue Heartbeat (msgid=15236) nepeumeHoBaHo B MdHeartbeat.
KomnoHeHT topic_header nepenmeHoBaH B header.
KomnoHeHT addresses nepenmeHoBaH B Report_Address.
KomnoHeHT CommonEntry nepenmeHosaH B CommonsUpdateEntry.
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KomnoHeHT PricelLevel nepenmeHoBaH B sub_aggr.
10. KomnoHeHT BestPrice nepenmeHoBaH B sub_best.

Bepcusa 1.17.0 03 Hoab6psa 2017 roaa
1. B notoke Instruments gob6aBneHo cooblieHme BorrowingStatus.
B coobuweHnm TradeModes n3ameHeHo 3HaueHue nona msgid.
B coobuweHnn TradeModes nobasneHo none over_the_counter.
B coobuieHnm Instrument nsmeHeHo 3HaveHue nona msgid.
B coobuweHunm Instrument nobasneHo none borrowing_status.
B coobuweHunun TradinglnstrumentStatus none trading_status nepenmeHoBaHo B status.

ﬂ,OGaB/’IEHbI napametpbl B noToke Commons, HeAOCTYMNHbIE B peXnume BHE6Mp)KEBbIX COEeNnokK.
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JobasneHbl Koabl OLWINOOK.

Bepcua 1.16.0 30 HoA6pa 2016 roga
1. B komnoHeHTe Period nobasneHo nosropstolieecs none markets.
2. B coobuweHun Instrument nsmeHeHo 3Ha4yeHue nona msgid.

Bepcua 1.15.1 5 anpena 2016 ropa
M3meHeHO onuncaHmne pasgena 4.1.9.

Bepcua 1.15.0 23 mapra 2016 roaa
Jo6asneHo coobuieHne Market B noToK Instruments.

Bepcusa 1.14.0 9 maprta 2016 roga



1. B cpese noToka Commons MU3MEeHEHO TPaHC/AMpPyeMOe CoobLLeHMe.
2. YpaneH foNoONHUTENbHbIM NOTOK Cpe30B NOTOKa Commons.
3. [lobaBneHbl HoBble 3Ha4YeHMA 73 n 75 nons type B coobuweHnn Commons.
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KpaTkuit 0630p cepsuca

1. KpaTtkum 0630p cepBuca
1.1. NoTOKM AAHHDbIX

KnneHTam TOproBow cucTemMbl JOCTYMHbI Cneayowme NoTOKN AaHHbIX:

1. OrderBook — obbeanHeHHas oyepeab 3a9BOK O4HOMO WM HECKONbKMX MYA0B NMKBUAHOCTH, arpernpoBaHHas no
LEHOBbLIM YPOBHAM. K0/iMuecTBO LeHOBbIX ypoBHeit: 50.

2. Trades — CNUCOK CAEeNO0K, 3aKNHUYEHHbIX B MYNaX IMKBUAHOCTU KAMEHTaMM TOPrOBOM CUCTEMbI B TEYEHUE TEKYLLETO
ONepaLmMoHHOro AHA.

3. CurrentPriceOfMarket — TeKywas LeHa pbiHKa, U3MEHAIOLLLAACA NPW 3aKJ0YEHUN CAENKU UAWN BbICTaBAEHUMU NyY-
e 3as8BKMU.
BestPrices — nydlume LeHbl MOKYMNKM U NPOAaXKu B 06beANHEHHON ouepean 3a8BOK.

5. Commons — CTaTUCTUYECKME PbIHOYHbIE NAapaMeTPbl MY0B IMKBUAHOCTH.
Instruments — cnpaBOYHUK MHCTPYMEHTOB.

MapameTpbl o158 NOAKNOYEHMA K NOTOKaM NepeyncieHbl B JOKYMeHTe Adpeca 019 MOOKAYeHUs.

CoobueHuna Kaxa0ro NoToKka 06,1a4at0T CKBO3HOM HYMepauuen B none seq.

1.2. PexXumbl TpaHCcAALUMU

MOTOKM MOTYT TPAHC/IMPOBaTb AAHHbIE B ABYX PEXKMMax — Cpe3 AaHHbIX N/niv o6HOBNEHUSA.

Cpes npeacrasaseT cobov NoNHOe onMcaHMe aKkTyaNbHbIX AaHHbIX, HANPUMMep BClO ovepeab 3aABOK, M NepesaeTca C 3a-
[AHHOW NepUoaANYHOCTbIO.

O6HoBNeHNA NpeacTaBaAloT coboit oTaebHbIe CO0bLLeHUA, popMUPYEMbIE 1 MepesaBaeMble KNMEHTY NPu HacTynaeHun
cobbITuA.

B cny4yae otcytcTBmA obHOBNEHUIA cUCcTEMA oTnpasnAaer C006U.I,eHM€ MdHeartbeat C OI'Ipe,CI,EI'IEHHOﬁ nepnogn4HoOCTbIO.
OHO npeaHa3Ha4vyeHO ANA NOATBEPXKAEHMA HANMYMA CBA3M B KaHane. OTcyTcTBME COOGLU,EHVIIZ B Te4yeHne gAnTenbHoro
nepunoaa obo3HavaeT anbo 3a4epXKKu, nmbo OTCYTCTBUE CBA3U B KaHane.

1.3. KaHanb! TpaHchauuu

KaK bl NOTOK PbIHOYHbIX AaHHbIX TPAHCAUPYETCA ABYMA MAEHTUYHbIMK UDP-KaHanamu — A 1 B. o 3TUM KaHanam oa-
HOBPEMEHHO PaCCbINATCA UAEHTUYHbIE COOBLLEHNA C OA4HUMM N TEMMU Ke HoMepamu. [ybanposaHme KaHan0B NoBbI-
WaeT HaAEXKHOCTb TPAHCAALMMN, 3HAUMTE/IbHO CHUMXKaA BEPOATHOCTb NMOTEPU NAaKeTOB, NOCKO/bKY NpoTokon UDP He rapaH-
TUPYET HU AOCTaBKY BCEX COOBLLEHUM, HM AOCTaBKY COOBLLEHMIA B MOPAAKE UX OTNpaBaeHns. Mob30BaTesNto peKoMeHAY-
eTcA NoAKNYaTLCA K 060MM KaHanam. Tak, eciv B KaHane A nocae coobuieHna n—1 66110 nosyyeHo coobuieHune n+l, To
coobueHne n morio 6biTb NOyYeHOo B KaHane B. Ecam coobuieHme oKasanoch NotTepaHo B 060ux KaHanax, HeobxogMmo
MB0 0XKNAATb NOMYYEHNA CNeayIoLLero cpesa B COOTBETCTBYIOLLEM NOTOKe, IMB0 BOCMO0/1b30BaTLCA LW/HO30M BOCCTAHOB-
NIeHMA Co0bLLLEHUN.

1.4. NMopapok nonyyeHnsa n o6paboTku gaHHbIX u3
NOTOKOB

[nA NOTOKOB, TPAHCAUPYIOLLMX Cpe3bl U OBHOBNEHNA, PEKOMEHAYETCA B Hayasie TOProBoro AHA NOAKNOUYUTLCA B 060MX
pexXrmax o4HOBPEMEHHO, MOAYYUTb NOJHbIN CPe3, MPU 3TOM 3aNuncbiBan NpUxoaalLmMe obHOBAEHUA. PekomeHayeTca co-
XpaHATb cooblyeHnsa n3 asyx UDP-kaHanos (KaHanb! A 1 B), ynopsgoumnsas coobluieHna no Homepam. Ecav obHapyKeH
NPOMNycK B 0BHOB/IEHWAX B OZHOM M3 KaHa/N0B, NPONYLLEHHbIE COOBLEHNSA MOMKHO 3aNpOCUTL B LU/IO3€ BOCCTaHOBAE-
HWA (NponyLeHHble coobLLeHNA cpe3a BOCCTAHOBUTb HENb3A). EC/IM NolyyeHMe BOCCTaHOB/IEHHbIX COOBLLEHMI 3aHNMaeT
MHOTrO BPpEMEHM, cneslyeT NOBTOPHO NONYYUTb CPe3 COOBLLEHUI B NMOTOKe.

Korga cpes nosydeH NosIHOCTbIO, K HEMY CieayeT NpUmeHaTb 06HoBaeHUA. CNocob nprmeHeHUs 06HOBIEHMUI 3aBUCUT
oT notoka. O6HOB/IEHNA MOTYT MOMOJIHATb PaHEE MOJIYHEHHbIE AAHHbIE, UM 3aMEHATb MX. B NOTOKax C 3aMeHAWNMM
0BHOBNEHMAMU ANA NAEHTUGUKALMM OBHOBASAEMbIX AaHHbIX MCMOJIb3YHOTCA KAKOUM: 3HAYEHUA ONPeae/eHHbIX Mosein Unm
COBOKYMHOCTM Nosei coobuieHnit B noTokax. Katoum ykasaHbl B napameTpe keys B 3arosioBkax Tabsauy, B pasgene 3.
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Tabnuua 1. OcobeHHOCTU cpe30B U 06HOBNAEHUI

O6HoBNEHUA
MNMoTtok Cpes
MononHeHune 3ameHa

Trades 0 NcTopma cooblueHuni ¢ Ha-
Yya/jia TOproBoro AHa

OrderBook

CurrentPriceOfMarket

O O

BestPrices O6beanHeHWe akTyabHOro
COCTOAHUA BCEX AaHHbIX.

Commons

Instruments O

1.4.1. Npasuna 06paboTKM faHHbIX N3 NOTOKA C 3aMEHAIOLWMUMHU
obHoBneHnaAMU (Nnpumep ana notoka OrderBook)

e Mpu omcmynsaeHuUuU om yKa3aHHo20 cyeHapusa o6pabomku OaHHbIX MOP208asA CUCMEMA MOX(em OmKa3si8ams
8 8bIMOMHEHUU 3aMpPocos U 8bI0asams coobuieHus 06 owubKax.

O6HOBNEHUSA B NOTOKE OrderBook 3aMeHAIOT paHee nony4yeHHble AaHHbIE.

1. TMoAKNYMTECH K NOTOKY B peXKMMe 06HOBNEHUI U COXpaHUTe Bce CO0bLeHMsA DomOnline.
2. MNoAKNUMTECH K MOTOKY B PEXKMME CPe3a U KAMTe NoABAEeHNA CoobleHna SnapshotStarted.
3. CoxpaHuTe Bce co0bLeHNn DomSnapshot 40 cO0bWeHNA SnapshotFinished.

e Echm B COXPaHEHHbIX COO6IJ.I,EHVIF|X DomSnapshot eCTb NPONYCKN, UAN 3HAYEHUNA NOASA update_seq ana co0b6-
LWeHMM SnapshotStarted U SnapshotFinished pa3nnyaroTca, TO NOBTOPUTE NMYHKTbI 2 U 3.

¢ Ecnn B COXpaHEHHbIX cOObLEHUAX DomOnline HET COOBLLEHUA C NOPALKOBBIM HOMEPOM PaBHbIM 3HAYEHUIO
update seg+l ,TO NOBTOPMUTE MNYHKTbI 2 1 3.

4. [na kaxporo cooblieHna DomOnline € seq>update seq  CPaBHWUTE 3HAYEHMA KNKOYeN (nona instrument K
source_id) cO 3HaYEHUAMM K/OYEN B COXPAHEHHbIX COOBLEHUAX DomSnapshot:

e Ecnn 3HayeHWA nonen instrument U source_id coBnaaakoT B Cpese n O6HOBJ1€HVIM, 3aMeHnTe AaHHble U3
coobuleHns DomSnapshot AaHHbIMKU U3 cO0bLEHNS DomOnline.

e Ecnu B 06HOBNEHUW COAEPIKATCA HOBbIE 3HAYEHMA NoJel instrument U source id, Aob6aBbTe JaHHbIE U3 CO-
0buweHns DomOnline K cpesy.

1.4.2. NMpaBsuna 06paboTKu AaHHbIX N3 NOTOKA C NONOAHAIOLWLMMMU
obHoBneHnAMU (Nnpumep Ana notoka Trades)

e Mpu omcmynaeHUU oM YKa3aHHO20 cyeHapus 06pabomxyu OaHHbLIX MOpP208as CUCMeEMA MOXem OMKA36I80Mb
8 8bIMOMHEHUU 3arPOCo8 U 8b10a8aMb coobuwieHusa 06 owubKax.

O6HoBNEeHMA B NOTOKE Trades A06aBAAIOTCA K PaHee NoyYeHHbIM AaHHbIM.

MpeanonoXKum, 4To KAMEHT Bbia B TeUEeHMEe TOProBOro AHA MNOAK/IOYEH K NOTOKY Trades (NnopsaaKkoBble Homepa cbpachl-
BAlOTCA eXXegHEBHO HOYbI). Homep seq nocieaHero noay4eHHoro coobuieHna Trade paseH 105.

1. MoakntounTech K NOTOKY Trades. Ecan C006LLI,eHMe Trade He NPUXOAUT B TeYEHME NATU CEKYHA, TO cneayeTt OXu-
AaTb NnoABNEHUA C006U.I,eHMFI MdHeartbeat.

2. CoxpaHuTe 3HaYeHue Nosa seq NepBOro BXxoasuiero coobuieHma. Hanpumep, nonyyeHo coobuleHme MdHeartbeat
C NOPAAKOBbIM HOMEPOM seq=305. ITO 03HaAYaeT, YTo NPONyLLEeHbl CoobUeHNs Trade C NOPAAKOBLIMW HOMEPaMM
OT segq=106 A0 seqgq=304.
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3. OnAa BOCCTAHOBNEHWMA COOOWEHUIA MNOAKAYMTECH K L3y BOCCTAHOBAEHUA U OTNpaBbTe cooblue-
HMe TopicRequest, CO C/leAylOWMMN 3HAYEHUAMM nMNapameTpoB: topic=Trades, topic seg=106 MU
topic_segend=304.

4. B pesynbTaTe 3anpoca TopicRequest NpUAyT cneaytowme coobLieHmns:
¢ TopicReport (seq=0, Start);
¢ Trade (seq=1, topic_seq=150);
¢ Trade (seq=2, topic_seq=170);
¢ Trade (seq=3, topic_seq=200);
¢ Trade (seq=4, topic_seq=303);
¢ TopicReport (seq=0, End).

CoobueHna TopicReport OTMEYAOT Hayasio U KoHew, nepeaaym coobuieHui c gaHHbiMKU. CoobuieHna Trade NPUXOAAT C
MPONyCKamu B 3HAUEHUAX NOAA topic_seq, TaK KaK MeXAy COOBLLEHUAMM CAENOK NPUXOAUAN COObLLEeHNA Heartbeat.
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2. O6bwan uHpopmauua o NPoToKone
2.1. 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.

2.2. CTpyKTypa coobeHum

CoobuieHre 6MHApPHOro NPOTOKO/A COCTOUT M3 CTPOro onpeaesieHHOro Habopa noaei K npeacrasasert coboi nocieno-
BATE/IbHOCTb M3 3HAaYEeHWUI 3TUX nosiei. Kaxgoe coobLieHre HauMHaeTCA C 3aro/l0oBKa — KOMMOHEHTa frame, COCTOALLENO
M3 Tpex noJsien, B KOTOPbIX YKa3aHbl pasmep, TUM M NOPALKOBbI HoMep coobuieHna. Pasmep cooblueHns BbluMcaseTcs
KaK g/IMHa Bcero coobueHma (MCKNtoYan 3aronoBok frame) B 6anTax. [NMHA COOBLLLEHUS NOCTOAHHA ANA KAaXXA0ro TMNa,
32 UCK/IlDYEeHMEeM COOBLLLEHWNI, CoAEPKaLLMX NOBTOPAIOLLMECA KOMMOHEHTbI MK NOAA.

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

2.3. O6wme KOMNOHEHTbI CO0bLLEHUM

Tabnuua 2. dopmat KomnoHeHTa frame: pasmep 12 6aliToB

Cme- Mone Tun OnucaHue
LeHne
0 size int2 [OnvHa coobueHuna 6e3 yyeTa 3aronoBKa frame
B 6auTax
2 msgid int2 Tun coobueHuns
4 seq int8 MopAagKoBbli HOMepP COObLLEHNSA

O6Lwme KOMNOHEHTbI COOBLLLEHMIA B NOTOKAX
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Tabnuua 3. dopmat KOMNoHeHTa instrument: pasmep 6 H6ainTos

O6wan nHPpopmaumsa o NpoToKoIe

Cme- Mone Tvun OnwucaHune
weHue
0 market_id int2 NpeHTndukaTop nyna aMksmaHoctTu. OnucaHve
3HaYeHU cm. B pasgene 2.7
2 instrument_id int4 NaeHTUPUKATOP TOProBOro MHCTPYMEHTA

Tabnuua 4. opmaT KOMNOHEHTa price: pasmep 22 baiiTa

Cme- Mone Tun OnucaHue
LweHue
0 price dec8 3Ha4yeHue LeHbl COOTBETCTBYIOLLErO TUNA, YKa3aH-
HOrO B MoJie type
intl
8 type t Tun ueHbl. 3HaYeHuUs:
e 123 (BasePrice): ueHa 6a30BOro akT1Ba;
e 124 (Price): TeopeTnyecKas LeHa
9 reservedl intl 3ape3epBUpPOBaAHHOE NOAE, 3aN0NHAETCA HY1EBbIM
6aliTom
10 reserved?2 int4 3ape3epBUpOBaHHOE MOJIe, 3aN0/IHAETCA HY/1EBbIM
6aiTom
14 time time8n Bpems, B KOTopoe chopmmpoBaHa LieHa

Tabnnua 5. Popmat komnoHeHTamd_header: pasmep 10 6aiiTos

Cme- MNone Tun OnucaHue
LeHune
0 system_time time8n Bpemsa dopmupoBaHua cooblieHma
8 source_id int2 MCTOYHMK coobLyeHnna (3HaYeHMsA CMm. B pasaene
2.6)

O6wme KOMNOHEHTbI COO6LLLEHMI B LWIIO3€ BOCCTAHOB/IEHUA

Tabnnua 6. Popmat KomnoHeHTa header: pasmep 22 6aiTa

Cme- Mone Tun OnucaHue
LeHue
0 topic_id int4 Yucnoson MAeHTUPUKATOP NOTOKA
4 topic_seq int8 MopsaKoBbIN HOMep COObLLEHNA B MOTOKE
12 system_time time8n Bpems dopmmpoBaHma coobuieHns
20 source_id int2 NCTOYHMK coobuieHns (3HaYeHna cm. B pasgene
2.6)

11
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Tabnuua 7. ®opmat KomnoHeHTa user header: pasmep 20 6aittos

Cme- Mone Tun OnucaHue
LeHne

0 clorder_id ascii20 KnueHTcknin naeHTdrKaTop 3aaBKM

Tabnuua 8. ®opmat KomMnoHeHTa gate header: pasmep 46 6aittos

Cme- Mone Tun OnucaHue
lweHue
0 system_time time8n Bpemsa 06paboTKu KAMEHTCKOro 3anpoca
8 source_id int2 NCTOYHMK cooblieHns. 3HayeHnna cm. B pasaene 2.6
10 clorder_id ascii20 KnueHTcknin naeHTdrKaTop 3aaBKM
30 user_id asciilé JIorvH, MAEHTUHUKATOP KANMEHTCKOTO W/t03a

2.4. CoobuieHuna B WAO3e BOCCTaHOB/EHUSA

dopmaT BoCcCTaHaBAMBaEMbIX COOBLLEHNI B LLNIO3€ BOCCTAHOB/EHMA coBNaaaeT ¢ popmaTtom coobLieHnit B NOTOKE pbl-
HOYHbIX JaHHbIX, 32 UCKIOYEHNEM ABYX MOJEN: BMECTO No/eil system time M source 1id, COCTaBAAIOLWMX 3aroN0BOK
md_header, coobleHNe BKNtOYAET 3aroloBoK header. COOTBETCTBEHHO, CMELLLEHME BCEX NOC/eAYIOLMX Noeln yBenu-
YyeHo Ha 12 6aiiToB. ITO CBA3AHO C TEM, YTO COOBLLEHUSA B LIIO3E BOCCTAHOB/IEHWA 3anpallmMBatoTca ¢ nomolubio TCP npo-
TOKOANa, a He no UDP.

®dopmam seujaemozo coobujeHus ®dopmam 80ccmaHasAUBAEMO20 CO0bWEeHUSA
CmelueHue Mone Tvn OnucaHue CmelueHue Mone Tvn OnucaHue
[frame] [frame] CeCcCMOHHbI 3arosI0BOK ll: [frame] [frame] CeCcCUOHHBIM 3arosI0BOK
0 [md_header] | [md_header] | 3aronosok 0 [header] [header] 3aros10B0K
10 [instrument] | [instrument] | ToproBbiii UHCTPYMEHT 22 [instrument] [instrument] Toprosblii UHCTPYMEHT

PucyHoK 1. ameHeHune d)opmaTa COO6LI.I,€HMH C PbIHOYHbIMW O@HHbIMWM B WWNHO3€ BOCCTAHOB/IEHNA

2.5. O6paboTKa coobueHua ¢ NOBTOPAIOWMMUCA
KOMMNOHEHTaMU U NONAMM

HeKkoTopble Tunbl COO6LLI,eHMI7I coaepaTt KOMNOHEHTbI I/I/VII'IM nonAa, KoTopblie MmoryT O6ﬂa,ﬂ,aTb NPOn3BOJ/IbHbIM KOJ/1N4e-
CTBOM 3anucel B oAHOM C006LLI,EHI/IVI. OpHo coo6u.|.eHv1e MOXET BK/IK0YaTb HECKO/ZIbKO NMOBTOPAKOLWNXCA KOMMNOHEHTOB U
nonei. Bce OAHOTUMHbIE NOBTOPAKOWMNECA KOMMNOHEHTbI MMEKT ¢I/IKCVIDOBaHHYI'O ANNHY.

MOBTOPAIOLMMCA KOMMNOHEHTY UM NOJIO BCErAa NpeawecTByloT ABa Nons — of fset U count. Mofe count COQEPHKUT
KONMYeCTBO 3anuceit. None of fset yKasblBaeT Ha cmelleHue (B 6aitTax) NnepBoii 3anNMcKM KOMNOHEHTa OTHOCUTENIbHO Ha-
Yana AaHHOrO NoJifA; ero 3HaYeHMe He MOKeT BbITb MeHblue 4.

12
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frame
header
componentA_offset=8 [int2] CmeleHme

} nepBoii
componentA_count=2 [int2] ) 3arF|)V|cm KOMMOHEHTa 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 2. Cxema co0bLLEeHMA C A4BYMSA NOBTOPAIOLLMMMUCA KOMMNOHEHTaMM

MoBTOpAtOWMECA KOMNOHEHTbI, B CBOKO oYepeb, TaKKe MOTryT BKAKOYATb B cebs Aapyrue nostopAarouwmeca KOMMNOHEHTbI
WUAn NonA. B aTom cnyyae Kaxaaa 3anncb KOMMOHEHTA CCbl/IaeTCA Ha CBOW B/IOXKEHHbIe 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 3. Cxema 4BYXYPOBHEBOIO B/IOXKEHUA KOMMNOHEHTOB

2.6. 3HaueHuUA source_id

B 3aronoskax gate_header, md_header n header npucytcteyet none source id, yKasblBatoliee Ha MOAY/b, KOTOPbIN
nepeaan cooblueHne Ha W3 ANA OTNPABKN KNUEHTY.

Tabnnua 9. Bosspallaemble KIMEHTY 3HaYeHna source id

OnanasoH OnucaHune
100-199 LLinto3 ToproBoit cuctemsl
200-249 Mopaynn npoBepKn pucKk-napameTpoB KANMPUHIOBOro LeHTpa
250-259 Mopaynu ceeaeHuna 3aaBOK
300-499 Moaynun popmmnpoBaHUA U pacyeTa PbIHOYHbIX AaHHbIX
500-549 Mogaynun mapwpytmsaumm

2.7. UaeHTUPUKATOPDbI NYS10B IMKBUAHOCTU

NpeHTnduKaTopbl NY10B AMKBUAHOCTU MOTYT ABAATLCA 3HAaYeHMEeM nonen markets, market id W source id.
0 (DEFAULT) — nyn AMKBUAHOCTM HA YCMOTPEHUE TOProBOM CUCTEMDbI
1001 (TRADSYS) — Bce AocTynHble ny/bl AMKBUAHOCTH

1000 (SPB) — nyn nukenaHoct CMNbB Bupxu
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1010 (MOEX_FOND) — nyn nMkBnaHocT MOCKOBCKOM BUPXKM
1015 (IB) — ncnonHeHue Ha nynax anksmaHocty CLUA

1017 (LSE) — nyn nuksmaHoctu LSE

1019 (SEHK) — nyn nnkemngHoctn SEHK

1021 (XETRA) — nyn AMKBUAHOCTM MO HEMELLKMM Bymaram

2.8. PaamepHocTb 06bema

He3aBucrMmo oT HanpaBAeHUA MapLIpyTU3aumm, ob6bem noboi 3a8BKK YKa3blBaeTCA BO BHYTPEHHUX N0TaX TOpFOBOVI cn-
CTeMbl.

Pasmep BHyTpeHHero soTa B TOpI’OBOﬁ CUCTEME MOXKET OT/INYATbCA OT pPa3mepa 210Ta BO BHELUHEeN cucteme ana ogHoro
M TOTO e TOProsoro MHCTpymeHTa.

JIOTHOCTb TOPrOBOroO MHCTPYMEHTA 3aBMCUT OT NEPUOLA U yKa3aHa B COOTBETCTBYOWEM 63 1aHCOBOM UHCTPYMEHTE.
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3. CoobLweHna B NOTOKax
3.1. CoobweHuna Hayana n OKOHYaHUA cpesa

Bo Bcex NOTOKax cpe30B OTMPaBKa cpe3a npeasapaeTcs coobuieHnem SnaphotStarted M 3aBepluaeTca coobuieHnem
SnapshotFinished. O6a 3T coobLieHna BkAtoYatoT B ceba nose update seq, cogepxallee Homep coobLieHuna B no-
TOKe 06bHOBNEHM, Noc/e KOTOPOro bbin chopMUPOBAH AaHHbIN cpe3. Takum 06pa3om, Nocae Noay4eHUs BCero cpesa
KJWEHTY ciefyeT NPUMEeHATb K HeMy 0OBHOBIEHUA C HOMEPOM COObLLLEHUA, NPEBbLILIAOLWMM 3HaYeHNe update segq.

Tabnuua 10. dopmart coobuieHna SnapshotStarted: msgid=12345, pasmep=18

Cme- Mone Tun OnucaHue
LeHue
[frame] frame CecCMOHHbIN 3aroN0BOK
0 [md_header] md_header 3aro/ioBoK
10 update_seq int8 Homep coobuieHns B noToke 06HOBAEHUN, noc/e
KOTOpOro 6b11 chopMmnpoBaH cpes

Tabnuua 11. dopmart coobueHna SnapshotFinished: msgid=12312, pasamep=18

Cme- Mone Tun OnucaHue
LeHue
[frame] frame CecCMOHHbIN 3aroN0BOK
0 [md_header] md_header 3aro/ioBoK
10 update_seq int8 Homep coobuieHns B noToke 06HOBNAEHUI, Noc/e
KOTOpOro 6b11 chopMmmnpoBaH cpes

3.2. Motok OrderBook

Cpe3 npedcmasnsem coboli 06veduHeHuUe aKmyasabHO20 COCMOAHUSA 8cex OaHHbIX. ObHOBMeHUS NONoAHAIOM
u/unu 3ameHarOmM paHee nosay4eHHole OaHHbIe.

B noTtoke OrderBook cpes coaepuT 50 (M1 meHee) LeHOBbIX YPOBHEN; 06HOBAEHWUS OTHOCATCA K 50 BUAUMbIM LLeHOBbIM
YPOBHAM.

O6HOBAEHUA TPAHCAMPYIOTCA CO0BLLEHMAMM DomOn1ine, CPe3bl TPAHCAMPYIOTCA COOBLEHMAMM DomSnapshot.

OaHo coobLyeHne OTHOCUTCA K o4epeam 3aABOK TO/IbKO O4HOMO MHCTPYMeEHTA. TOProBblii MHCTPYMEHT M Ny IMKBUAHOCTU
YKa3aHbl B KOMMNOHEHTe instrument.

MocnepHAA yacTb cOOBLLEHNA NpeacTaBAAeT cCOOOI NOBTOPAIOLMIACA KOMMNOHEHT sub_dom; KOJIMYeCcTBO 3anuncelt KOmno-
HeHTa yKa3aHo B noJsie aggr_count (NnoapobHee 06 obpaboTke NoBTOPAIOLLErOCA KOMMNOHEHTA cM. pasaen 2.5). Komno-
HEHT BK/ItoYaeT B cebs NosiA price (LLEHOBOM ypoBeEHb), type (HanpaBneHWe 3asBOK AaHHOrO LLeHOBOro YpoBHSA), flag
(npusHak pobaBneHUs MAM 06HOBAEHUS 3anNUcK), amount (CYMMApPHbIN BUAMMbIV 06beM 3aABOK Ha AaHHOM LieHOBOM
YPOBHE, YKa3aHHbII B N0Tax) U t ime (Bpemsa nocnenHero U3meHeHus).

3HayeHuMe nonAa flag yKasblBaeT Ha ,CI,O6aBI'IEHVIe HOBOIo LUEeHOBOro ypoBHA NN USMEeHEHUN obbema cywecrsoBaBLlero
LLEHOBOIO YPOBHA, NpU 3TOM YaAa/1eHUe LeHOBOIo YPOBHA 6y,c|,eT npeacrtaBneHo Kak UsSmeHeHue obbema Ha Honb. B noToke
Cpe30B BCe UeHOoBble YPOBHU onpeaeneHbl Kak HOBbIE.

Mpu AeKoANPOBaHUM HEOBXOAMMO UCMONBL30BATb PasMep rpynnbl aggr _entry U3 COOBLLEHMA, @ He U3 CXeMbl BO 13be-
KaHuK npobaem B byaylem npu pacwmpeHun GopmaTos.
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Tabnuua 12. dopmart coobuweHna DomOnline: msgid=1120, pasmep AnHamuyeckui, keys=instrument

Cme- Mone Tvun OnucaHune
weHue
[frame] frame CeCcCMOHHbIM 3aronoBOK
0 [md_header] md_header 3aronoBoOK
10 [instrument] instrument KOMMNOHEHT naAeHTUPMKaL MM TOProBOrO MHCTPYMEHTA
16 aggr_offset int4 CmeLlleHne NepBoi 3anucK rpynmnbl aggr OTHOCUTESb-
HO Hayana AaHHOro nonA
20 aggr_count int2 KonunuectBo 3anuceit rpynnbl aggr
22 aggr_entry int2 Pasmep rpynnel aggr
> aggr sub_dom CnU1COK LEeHOBbIX YPOBHEWN

Tabnuua 13. dopmart coobuweHna DomSnapshot: msgid=1121, pasmep anHamuyeckuin, keys=instrument

Cme- Mone Tvun OnucaHue
weHue
[frame] frame CeCcCMOHHbIM 3aronoBoK
0 [md_header] md_header 3aron0BoOK
10 [instrument] instrument KOMMNOHEHT naeHTUDMKaLMM TOProBOrO MHCTPYMEHTA
16 aggr_offset int4 CmeLleHne NepBo 3anucK rpynmnbl aggr OTHOCUTESb-
HO Hayana AaHHOro nonA
20 aggr_count int2 KonuuectBo 3anuceit rpynnbl aggr
22 aggr_entry int2 Pasmep rpynnbl aggr
> aggr sub_dom CnU1COK LEeHOBbIX YPOBHEN

Tabnuua 14. dopmaT KOMMOHEHTa sub

dom: pa3mep 30 6anTos

Cme- Mone Tun OnucaHue
LeHune
0 price dec8 LeHa
8 yield dec8 [JoxoaHocTb
16 type int1 HanpasneHus 3aaBOK. 3HaveHuA:
¢ 1 (BUY_DIR): nokynkKa;
e 2 (SELL_DIR): npoaaxa;
e 3 (LAST_DEAL): nocneaHss caenka
17 flag intl o .
Mpu3HaK HOBOM 3anuncK. 3HaYeHuA:
¢ 0x0 (UPDATE): o6bHOB/EHME;
* 0x1 (NEW): nobasneHue
18 amount int4 CymMmapHbIit 06beM Ha LLEHOBOM YPOBHe, B /10Tax
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Cme- Mone Tun OnucaHue
weHue
22 time time8n Bpema nocneaHero usmeHeHmA LLEHOBOMO YPOBHA

B cny4ae nepesanycka TOProBoi CUCTEMbI LWJIKO3 OTNPaBAseT coobueHne EmptyBook B NOTOK OrderBook ans o4ncTku
o4yepeamn 3asnBokK.

Tabnuua 15. dopmat coobueHna Empt yBook: msgid=15300, pasmep=16

Cme- MNone Tun OnucaHue
LeHune
[frame] frame CecCMOHHbIN 3aroN0BOK
0 [md_header] md_header 3aro/sioBoK
10 instrument instrument KoMMNOHEHT naeHTudUKauum ToproBoro MHCTpy-
MeHTa

3.3. NMNoTtok Trades

Cpes npedcmasnsem coboli ecto ucmopuro coobweHuli ¢ Hauyaana mopeoso2o OHA. O6HO8/AeHUSA NOMOAHAIOM
paHee nosy4yeHHvle OaHHbIe.

Mpu 3aKkNt04eEHUN OAHOM caenkmn dopmupyeTcsa coobleHne Trade, BKAOYAtOLWee B cebs cneayoLme napameTpbl CAENKN:
TOProBblii UHCTPYMEHT M MY/ IMKBUAHOCTU, B KOTOPOM Oblia 3aKN04EHA CAE/KA, B KOMIMOHEHTE instrument, YHUKa/b-
HbIM M,Cl,eHTVId)VIKaTOp CAeNKku trade id, obbem caenkn amount, LEeHY caenku price, BPEMSA 3aK/NOYEHNA trade time
W HanpaBs/ieHWe 3aABKU, MHULMMPOBABLUEN CAENKY, dir.

Tabnnua 16. Popmat coobueHns Trade: msgid=19306, pasmep=70, keys=instrument, trade_id

Cme- Mone Tun OnucaHue
LeHune
[frame] frame CeCcCcMOHHbIM 3aronoBoK
0 [md_header] md_header 3aronoBoK
10 instrument instrument KOMMNOHEHT naeHTUdUKauum TOproBoro MHCTpy-
MEHTa
16 trade_id int8 NaeHTUdUKaTop caenku, NPUCBOEHHbIV Nya10M
JIMKBUAHOCTU
24 amount int4 O6bem caenkun B noTax
28 price dec8 LleHa caenku
36 trade_time time8n Bpema caenku
44 trade_type intl Tun caenku. 3HayeHme: 1 (REGULAR): obbluHas
cAenka
45 dir int1 HanpaBneHue 3aABKM MHULMATOPA CAENKN. 3HaYe-
HUA:
e 1 (Buy): nokynka;
e 2 (Sell): npopara
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Cme- Mone Tun OnucaHue
LweHue
46 pad0 dec8 [JononHutenbHan ueHa
54 flags int8 dnaru coenok
62 yield dec8 [OoX0oAHOCTb CAENKN

3.4. NotoK CurrentPriceOfMarket

Cpe3 npedcmasnsem coboli 06veduHeHue aKmyasabHO20 COCMOAHUA 8cex OaHHbIX. OBHOBeHUA NONoAHAIOM
u/unu 3ameHarOm paHee nosny4yeHHole OaHHbIe.

TeKyLan ueHa pbIHKA PaccYMTbIBAETCA HENPEPLIBHO HAa OCHOBE LLeH CAENO0K M TBEPAbIX KOTUPOBOK COMIACHO CAeAYOLNM
npasuaam:
1. Mpu 3aKAOYEHUM COENKM TEKYLLAA LEeHa PbIHKA CTAHOBUTCA PABHOW LleHe CAEKM.
2. MMpuv nosBneHUN B oMepean aHOHUMHOM 3aABKM B MOKYMKY C LLEHOM, NPEBbILIAtOLLEM 3HAYEHWE TEKYLLEN LLeHbl PbIH-
Ka, TEKYLLAA LeHa pbIHKa MPUPABHMBAETCA K LieHe 3aABKU B MOKYMKY.
3. MNpu nossaeHUn B o4epesm aHOHUMHOW 3aABKM B NMPOAAMKY C LLEHOM, YCTYNatoLLEN 3HAUEHUIO TEKYLLEN LieHbl PbIHKA,
TEKyLan LeHa pbiHKa MPMPABHMBAETCA K LieHe 3aABKU B NPOAAMNKY.

Mpu “3MeHeHUN TeKyluell LeHbl pbiHKa dopmupyetcsa cooblieHne Indiquote, BKAOYaloLlee B cebs HOBOE 3HaYeHue
TeKylLel LieHbl pbiHKa price, Bpems 3aK/N0YEHUA CAE/KU WU BbICTaBNEHMA 3aABKW, BbI3BaBLUEN U3MEHEHUE TeKyLLEeN
LIeHbl PbIHKA, trade time M HanpaB/ieHWe 3TOMN 3aABKM dir.

Tabnnua 17. dopmat coobuweHns Indiquote: msgid=15411, pazamep=70, keys=source_id, instrument, trade_id

Cme- Mone Tun OnucaHue
LeHune
[frame] frame CeCcCcMOHHbIM 3aronoBoK
0 [md_header] md_header 3aro/ioBOK
10 instrument instrument KOMMNOHEHT naeHTUdUKauum TOproBoro MHCTpy-
MeHTa
16 trade_id int8 Mpwn BbicTaBneHUM 3aaBKKU — 0, NpU 3aKAH04EHUN

COEeNKN — Mﬂ,eHTMCbVIKaTOp coenkn, I'IpVICBOGHHbIVI
nynom "MKBUAHOCTH

24 amount int4 Mpwn BbiCTaBneHUM 3a8BKKM — 0, NpU 3aKAH0HEHUN
chenkn — obbem caenku B oTax

28 price dec8 TeKywas ueHa pbiHKa

36 trade_time time8n Bpemsa 3aKkntoueHnAa caenKmn Nnun BbICTaBAEHMA 3a-
ABKM

44 trade_type intl Tun caenku. 3HayeHme: 1 (REGULAR): obbluHas

caenka

45 dir int1 HanpasneHue 3asBKM1, M3MEHMBLLEN TEKYLLYIO LLEeHY

pbIHKa. 3HaYeHus:
e 1 (Buy): nokynka;
e 2 (Sell): npopara
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Cme- Mone Tun OnucaHue
LeHue
46 pad0 dec8 [JononHutenbHan ueHa
>4 flags int8 dnarun caenok. 3HayeHue: ox1 (HIGH_LIQUIDITY):
NPW3HaK BbICOKOW IMKBUAHOCTM
62 yield dec8 [JOX0AHOCTb CAEeNKN

3.5. lNoTok BestPrices

Cpe3 npedcmasnsaem coboli 06veduHeHuUe aKmyasabHO020 COCMOAHUA 8cex OaHHbIX. OBHOB/1eHUA NONoAHAIOM
u/unu 3ameHarOm paHee nosny4YeHHole OaHHbIe.

B notoke BestPrices cpes onuncbiBaeT LLeHOBOM YPOBEHb C yyLLei LieHOM B NOKYMKY, LLeHOBOMW YPOBEHb C Nydllel LeHow
B NPOAAXKY M nocneaHiow caenky. OAHO cooblieHre OTHOCUTCA K O4HOMY UHCTPYMEHTY: TOProBblii MHCTPYMEHT U MyA
JIMKBMAHOCTM YKa3aHbl B KOMMNOHEHTE instrument.

O6HOBNIEHMA TPAHCAMPYIOTCA COOBLEHMAMM PricesOnline, Cpe3bl TPAHCAMPYIOTCA COOBLWEHMAMU PricesSnapshot.

MocneaHAA YacTb cOO6LLEHMA NpeAcTaBafeT cObol NOBTOPAIOLLMIICA KOMMOHEHT sub_best; KOIMYECTBO 3anucei ykasa-
HO B nNose sub_prices count (nogpobHee 06 06paboTke NnoBTOpPAIOLLErOCA KOMMOHEHTa CM. pasgen 2.5). KomnoHeHT
BK/toYaeT B cebs nons price (ueHa), type (HanpaBaeHUe 3aABOK AAHHOTO LEHOBOTO YPOBHA MU NOCNEAHAA CAeKa),
amount (CYMMapHbIN BUAUMBIA 06EM 3a5BOK HA AaHHOM LLEHOBOM YPOBHE UKW 06bem NocnesHen CAeNKM, YKasaHHble
B 10Tax) M time (Bpems nocnesHero U3MeHeHUn UAKN 3aK0UYEeHNA COENKN).

Tabnnua 18. dopmat coobuweHns PricesOnline: msgid=7651, pasmep gMHammyeckni, keys=instrument

Cme- Mone Tun OnucaHue
LeHne
[frame] frame CeCcCMOHHbIN 3aroN0BOK
0 [md_header] md_header 3aro/ioBoK
10 instrument instrument KOMMNOHEHT naeHTudrKauum ToproBoro MHCTpy-
MeHTa
16 sub_prices_offset int2 CmeLleHMe NepBow 3anMnUCK FPYNNbl sub_prices OT-
HOCUTENbHO HaYana AaHHOro nonsa
18 sub_prices_count int2 Konnyectso 3anucei rpynnbl sub_prices
> sub_prices sub_best CnNUCOK NyYLLMX LLeHOBbIX YPOBHEM

Tabnnua 19. Popmat coobuweHns PricesSnapshot: msgid=7653, pasmep anHamuyeckui, keys=instrument

Cme- MNone Tun OnucaHue
LeHne
[frame] frame CeCcCMOHHbIN 3aroN0BOK

0 [md_header] md_header 3aro/ioBOK

10 instrument instrument KOMMNOHEHT naeHTUdUKauum ToproBoro MHCTpy-
MeHTa

16 sub_prices_offset int2 CmeLlleHMe NepBow 3aMnUCK rPYNNbl sub_prices OT-
HOCUTENbHO Havyana AaHHOro NonA
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Cme- Mone Tun OnucaHue
weHue
18 sub_prices_count int2 Konnyectso 3anucei rpynnbl sub_prices
> sub_prices sub_best CnNUCOK NyYLLIMX LLeHOBbIX YPOBHEM

Tabnnua 20. PopmaTt KOmNoHeHTa sub_best: pasmep 22 6aiiTa

Cme- Mone Tvn OnucaHue
LeHne

0 price dec8 LeHa

8 type int1 Tun 3anucn. 3HavyeHunA:

e 1 (BEST_BUY): nyywasn ueHa B NOKYMKy;
e 2 (BEST_SELL): nyywasn ueHa B Nnpoaaxy;
e 3 (LAST_DEAL)

9 flag intl o
Mpu3HaK HOBOW 3aNnCK. 3HAYeHUA:

¢ 0x0 (UPDATE): o6HOB/EHME;
e 0x1 (NEW): pobasneHue

10 amount int4 CymMmapHbIit 06beMm 3asiBOK Ha YPOBHE UM 06beM
CAeNKM, B 10Tax

14 time time8n Bpema nocneaHero usmeHeHmA LLEHOBOMO YPOBHA
WUAW BPEMA 3aKI0YEHUA CAENKM

B cniyyae nepesanycka TOProBoi CUCTEMbI LIKO3 OTNpaBaseT coobuieHme EmptyBook B NOTOK BestPrices ana yaaneHus
[OaHHbIX O LleHax B NOTOKe C Haya/ia TOProBoro AHs.

Tabnuua 21. dopmat coobueHna Empt yBook: msgid=15300, size=16

Cme- Mone Tun OnucaHue
LeHune
[frame] frame CecCMOHHbIN 3aroN0BOK
0 [md_header] md_header 3aro/ioBoK
10 instrument instrument KomMnoHeHT ngeHTuomKauum TOproBoro MHCTPYy-
MeHTa

3.6. lNotok Commons

Cpe3 npedcmasnsem coboli o6veduHeHuUe aKmyasabHO20 COCMOAHUSA 8cex OaHHbIX. OBHOBMeHUS NONoAHAIOM
u/unu 3ameHsarOm paHee nosay4eHHole OaHHbIe.

B notoke Commons TPaHC/AMPYOTCS CTAaTUCTUYECKME PbIHOYHbIE MapameTpbl (NepeveHb cm. B Tabanye 22). OgHo coob-
weHne OTHOCUTCA K oYepean 3aABOK TOJ/IbKO OA4HOTO MHCTPYMEHTA. TOpI’OBbIVI WUHCTPYMEHT U NN IMKBUOHOCTU YKa3aHbl
B KOMMNOHEHTe instrument.

O6HOBNEHNA TPaAHCAMPYIOTCA CcoObWeHnAMM CommonsUpdateOnline, cpe3bl TPAHCAMPYHOTCA COOBLLEHUAMMU
CommonsUpdateSnapshot.
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B coobLeHnn napameTpbl NPeAcTaBAeHbl Kak 3anuMcu NOBTOPAIOLWErocs KOMMNOHeHTa CommonsUpdateEntry: B None
type YKa3aHO Ha3BaHMWe NapameTpa, a B NoJsie value — e€ro 3HayeHue. Mpu 3TOM TMN AaHHbIX B NoAe value 3aBUCUT OT
3HayeHus nons type (noapobHee 06 06paboTKe NOBTOPAIOLWLErOCA KOMMNOHEHTa CM. pasaen 2.5).

[na noToka obHoBNEHUA cooblLeHMe bopmMUpyEeTCA NPU USMEHEHUWN OLHOTO MU HECKOJ/IbKMX CTAaTUCTUYECKMX NapameT-
poB. Cpes TpaHCANPYETCA HENPEPLIBHO B TEYEHWUE AHSA.

Tabnnua 22. CTaTUCTMUYECKME PbIHOYHbIE NapaMeTpbl B cpese M 06HOBEHMM

TN PbIHOYHbIX AAHHbIX HassaHue napametpa 3HavyeHue TN faHHbIX
nona value B none value

LleHa nocneaHen caenku price_last 3 dec8
LleHa nepBoW caenku 3a ceccuto price_open 4 dec8
OduumanbHan LeHa 3aKkpbiTUa (nocneaHss Te- |price_close 5 dec8
KYLLLAA LLEHA 32 OCHOBHYHO Ceccuto)
Caenka ¢ MakCMManbHOM LieHOoM price_high 7 dec8
Caenka ¢ MMHUMasbHOM LeHom price_low 8 dec8
[ OXOAHOCTb 3aKPbITUA NPeAbIAYLLErO AHA yield_close 71 dec8
JoxoaHOCTb NocnegHen caenkm yield_last 72 dec8
LleHa ayKUMOHA 3aKpbITUA NpeablayLero aHA price_auction_close_prev 73 dec8
LieHa gns onpeseneHus npuocTaHoOBOK price_halt 74 dec8
Bpemsa nocneaHero usmeHeHUs MMHUManbHol | price_official_min_time 75 time8n
TeKyLen LeHbl
TeKyLwas LeHa pbiHKa price_indicative 76 dec8
O60poT cAeNOK NOo LEeHEe ayKUMOoHa 3aKpbiTua B |vol_auction_close_extra 79 int8
eaMHULAX aKTUBa
0O60poT Npu pacyeTe pbIHOYHOM LeHbl 3 3a price3_turnover_prev 80 dec2
npeaplaywmin aeHb*
O60poT Npu pacyeTe pbIHOYHOM LeHbl 3 3a ce- | price3_turnover 81 dec2
rogHsa*
O60poT Npu pacyeTe pbIHOYHOM LEeHbI 2 3a price2_turnover_prev 82 dec2
npeablaywmi geHb™*
O60poT Npu pacyeTe pbIHOYHOM LeHbI 2 3a ce- | price2_turnover 83 dec2
rogHa*
Bpems pacyeTa nocnegHero 3HadeHus Tekywen |price_official_time 84 time8n
LeHbl
MN3meHeHUe TekyLwen LeHbl K odnumnanbHom Le- | price_official_delta 85 dec8
He 3aKpbITUA NpeablayLwero AHA
MuWHMManbHan TekyLlas LeHa price_official_min 86 dec8
LleHa nocneaHei caenku, yuteHHon B Tekyulein |last_trade_official 87 dec8
LeHe
[OuncbanaHc 06eMOB B ayKLMOHE 3aKpbITUA close_imbalance 88 int8
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TN PbIHOYHbIX AAHHbIX HassaHue napametpa 3HavyeHune Tun faHHbIX
nonAa value B noJjie value

PblHOYHas UeHa 3 3a Nnpeaplaywmii geHb* price3_prev 89 dec8
PblHOYHas ueHa 3 3a cerogHa* price3 90 dec8
PblHOYHas UeHa 2 3a npeablaywmi geHb* price2_prev 91 dec8
PblHOYHas ueHa 2 3a cerogHa* price2 92 dec8
LleHa nocnegHel caenkm 0OCHOBHOM ceccum price_last_day_prev 93 dec8
npeaplaywero AHA
LleHa nocneaHen caenkm oCHOBHOM ceccum ce- | price_last_day 94 dec8
rogHs
O60opoT nocnegHen caenku B BastOTe LEHbI turnover_last 95 dec2
CAeNnKn
OdurumnanbHas LeHa 3aKpbITUA NpeablayLLero price_close_prev 96 dec8
OHA
OduumanbHas ueHa oHNalH (TeKkywan LeHa) price_official 97 dec8
CpeaHeB3BeLleHHas LEeHa OCHOBHOM ceccum price_vwap_day_prev 98 dec8
npeaplayuiero aHA
CpenHeB3BeLIeHHas LeHa OCHOBHOM ceccum Te- | price_vwap_day 99 dec8
KyLLEero AHA
TeKyw,ana KOTUPOBKa price_current 100 dec8
PacuyeTHas LeHa nocnegHero OCHOBHOMO Kau- price_clearing 101 dec8
puHra
PacueTHas ueHa nocnefHero KAMPUHra price_inter_clearing 102 dec8
Konnyectso 3aABOK B MOKYNKy orders_buy 103 int8
Konunyectso 3aABOK B Npogaxy orders_sell 104 int8
Konnyectso 10TOB B NOKYMKY buy_vol 105 int8
Konunyectso n0TOB B NpoaaKy sell_vol 106 int8
KonnyectBo aHOHUMHbIX CAENOK trades_count 107 int8
060poT B 10Tax (MO aHOHUMHbIM CAENKam) turnover 108 int8
O60poT B e4MHMLLAX aKTUBA (MO aHOHUMHbIM turnover_asset 109 int8
cAenKkam)
O60opoT B BantoTe (N0 aHOHUMHbBIM CAENKAM) turnover_currency 110 dec2
Konnuectso caenok (Bcex) total_trades_count 111 int8
Ob6opoT B fI0Tax (Becb) total_turnover 112 int8
0O60poT B eANHULAX aKTMBa (Bechb) total_turnover_asset 113 int8
O6opoT B BantoTe (Bech) total_turnover_currency 114 dec2
LleHa ayKUMOHA 3aKpbITUA price_auction_close 115 dec8
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TN PbIHOYHbIX AAHHbIX HassaHue napametpa 3HavyeHune Tun faHHbIX
nonAa value B noJjie value
0O60pOoT ayKLUMOHA 3aKpbITUA B eAnHULAX akTu- |vol_auction_close 116 int8
Ba
CpeaHeB3BeleHHada ueHa price_average 117 dec8
MakcuMmanbHas LeHa cnpoca 3a TeKyLWwui buy_extreme 118 dec8
neHb*
MuWHUManbHaA LeHa NpeanoXeHns 3a Tekywmi | sell_extreme 119 dec8
neHb*
06bem nocnegHen caenku B 1oTax amount_last 120 int8
Bpems nocnegHemn caenku time_last 121 time8n
LleHa nocnegHel caenkn npeaplaywero AHA price_prev_period_close 122 dec8

* B TEKyLLEN BEPCUU CUCTEMbI AaHHbIE MAPAMETPbI HE PACCUUTLIBAKOTCA U HE TPAHCMPYIOTCA

Tabnuua 23. CTaTUCTUYECKME PbIHOYHbIE MAPaMeTpPbl, HeAOCTYNHbIE A8 MHCTPYMEHTOB B PeXnme BHEOUPIKEBbLIX CAE/OK

TWN PbIHOYHBIX AAHHbIX HasBaHue napametpa 3HayeHue Tvn AaHHbIX
nonAa value B nNone value
OduumanbHas LeHa 3akpbliTua (nocneaHsas Te- | price_close 5 dec8

KYLLasi LeHa 33 OCHOBHYIO Ceccuio)

LeHa gns onpeaeneHns NpuocTaHoBOK price_halt 74 dec8

Bpemsa nocneaHero usmeHeHuss MMHMManbHol | price_official_min_time 75 time8n
TeKyLen ueHbl

O60poT Npu pacyeTe PbIHOYHOM LieHbl 3 3a price3_turnover_prev 80 dec2
npeaplaywmn aeHp™*

O60poT Npu pacyeTe pbIHOYHOM LeHbl 3 3a ce- | price3_turnover 81 dec2
rogHa*
O60opoT Npu pacyeTe PbIHOYHOM LeHbI 2 3a price2_turnover_prev 82 dec2

npeablaylwmin geHb*

O60poT Npu pacyeTe pbIHOYHOM LeHbl 2 3a ce- | price2_turnover 83 dec2
roaHsa*

Bpemsa pacueta nocnegHero 3HaueHua Tekywein | price_official_time 84 time8n
LeHbl

MN3meHeHUe TeRyLen LeHbl K odnumnanbHou Le- | price_official_delta 85 dec8

He 3aKpbiTUA npeablaywero aHAa

MUWHUManNbHaA TeKyLWana LeHa price_official_min 86 dec8
LleHa nocnegHei caenku, yuteHHon B Tekywein |last_trade_official 87 dec8
ueHe

PblHOYHas UeHa 3 3a Nnpeaplaywmii geHb* price3_prev 89 dec8
PblHOYHas LeHa 3 3a ceroaHa™® price3 90 dec8
PbIHOYHas UeHa 2 3a Nnpeablaywmii geHb™* price2_prev 91 dec8
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TN PbIHOYHbIX AAHHbIX HassaHue napametpa 3HavyeHune Tun faHHbIX
nonAa value B noJjie value
PblHOYHas LeHa 2 3a ceroaHs™* price2 92 dec8
LleHa nocnegHen caenkm oCHOBHOWM ceccum ce- | price_last_day 94 dec8
roaHs
OdurumnanbHas LeHa 3aKpbITUA NpeablayLiero price_close_prev 96 dec8
OHA
OduumanbHas ueHa oHNalH (Tekywasn LeHa) price_official 97 dec8
CpeaHeB3BelWleHHas LEeHa OCHOBHOM ceccum price_vwap_day_prev 98 dec8
npeaplayLwero AHA
CpeaHeB3BelleHHas LLeHa OCHOBHOM ceccum Te- | price_vwap_day 99 dec8
KyLLEero AHA

* B TeKyLLEel BEPCUMN CUCTEMbI AAHHbIE MapameTPbl HE PACCUUTLIBAIOTCA U HE TPaHCAUPYIOTCA

Tabnuua 24. dopmart coobueHna CommonsUpdateOnline: msgid=1113, pasmep guHamunyeckuii, keys=instrument

Cme- Mone Tun OnucaHue
weHue
[frame] frame CeCCMOHHbI 3aroN0BOK
0 [md_header] md_header 3aro/ioBoK
10 instrument instrument KomMnoHeHT naeHTnomKauum ToproBoro MHCTPYy-
MeHTa
16 entry_offset int2 CmeLlleHne nepBoi 3anncK rpynnbl entry OTHOCK-
TeNbHO Havyana AaHHOro Noss
18 entry_count int2 Konnuectso 3anucen rpynnbl entry
> entry [CommonsUpdateEntry] |CnncoK Toprosbix CTaTUYECKMX NapameTpoB

Tabnuua 25. Popmat coobweHna CommonsUpdateSnapshot: msgid=1115, pasamep guHamuuyeckui, keys=instrument

Cme- Mone Tvun OnucaHue
LeHune
[frame] frame CeCccMOHHbIM 3aronoBoK
0 [md_header] md_header 3aro/ioBoK
10 instrument instrument KomnoHeHT naeHtTndmnKauum ToproBoro MHCTPY-
MEHTa
16 entry_offset int2 CmeLlleHne nepBoi 3aNMcK rpynnbl entry OTHOCK-
Te/IbHO Ha4yana AaHHOro nonA
18 entry_count int2 KonunyecTBo 3anuceit rpynnbl entry
> entry [CommonsUpdateEntry] |CnncOK TOProBbIX CTAaTUYECKMX NAaPaMeTPOB
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Tabnuua 26. Popmat KomnoHeHTa CommonsUpdateEntry: pasmep=10 6auT, keys=type

Mone Tun OnucaHue

type intl HassaHune napameTpa

flags intl o
MpU3HaK AeiCcTBUA 3HaYEHNA. 3HaYEHUSA:

e 0x0 (NORMAL): pelicTeyer;
e 0x1 (DELETE): yaaneHo

value int8 3HavyeHune napameTpa (gencteutensHo npw flags=0)

3.7. Notok TheorPrices

Cpe3 npedcmasnsem coboli 06veduHeHuUe aKmyasabHO020 COCMOAHUSA 8cex OaHHbIX. OBHOBeHUs NOMNOAHAIOM
u/unu 3ameHsAOM paHee rnosy4yeHHsle OaHHbIe.

B notoke TheorPrices TpaHcaupyetca UMHOOpMauMsa O TeOpPeTUMYeCKMX LeHax obuuoHoB  (coobuieHue
TheoreticalPrices), KOTOPblE PACCUMTLIBAIOTCA HA OCHOBAHWUM TEKYLLEN LIeHbl U NPeaBapUTEbHO PAaCcCUMTaHHbIX KO-
a¢pdmumneHTOB. BoccTaHOBEHME NOTEPAHHbIX COODOLLEHMI YEpES W03 BOCCTAHOBIEHWNA HEAOCTYMNHO.

Tabnuua 27. dopmart coobueHna Theoretical Prices: msgid=1155, pasmep AMHaMUYECKUI

Cme- Mone Tun OnucaHue
LweHue
[frame] frame CeCcCMOHHbIM 3aronoBoK
0 [md_header] md_header 3aro/ioBOK
10 instrument instrument KomnoHeHT naeHtTndmKauum ToproBoro MHCTPY-
MeHTa
16 price_offset int2 CmelleHne nepBoi 3anmcK rpynnbl price OTHOCK-
Te/IbHO Hayasia AAaHHOrOo NonA
18 price_count int2 KonunyectBo 3anucei rpynnbl price
> price price] LeHbl

3.8. lNoToK Instruments

Cpes npedcmasndem coboli 06veduHeHUe akmyasabHO020 COCMOAHUSA 8cex 0aHHbIX. O6HO8/1eHUA 3amMmeHAom pa-
Hee nosay4YeHHole OaHHbIe.

B cpese notoka Instruments TPaHCAMPYIOTCA CNPaBOYHbIE AaHHblE 06 MHCTPYMEHTaX U PeXXMMaXx TOPros:

e 6anaHcoBbIN MHCTPYMEHT — BantoTa (coobuweHune Currency),

e 6aNaHCOBbI UHCTPYMEHT — BbIMYCK akuuK (cooblueHue Issue),

* 6aNaHCOBbLIN MHCTPYMEHT — 0653aTe/IbCTBO Ha pbIHKe CnoT (coobuieHune Spot),
® OMNuUUOHHbIe cepumn (coobuieHne OptionSeries),

e 6aNaHCOBbI MHCTPYMEHT — ONUMOH (coobuieHune Option),

® 6aNaHCOBbLIN MHCTPYMEHT — obaurauma (coobuieHune Bond),

® HAKOMJIEHHbIN KYNoHHbIN aoxon, (coobuieHne BondAccruedinterest),

* pexunmbl Topros (coobuieHune TradeModes),
* ny/bl IMKBUAHOCTK (coobuieHne Market),
® TOProBbliA UHCTPYMEHT (cooblieHune Instrument).
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Mpw n3meHeHWUM TOpProsoro cTatyca B 06HOBAEHUN NOTOKa Instruments npmuxogut coobwenune TradinglnstrumentStatus,
KOTOpoe 0BHOBAAET NoJjie status (TEKYLMI CTaTyC TOProBOro MHCTPYMEHTA), MONYYEHHOTo B COOBLWEHUN ITnstrument.
Mpn M3MEeHeHUM TMMUTOB ANA LEeH 3afBOK NO TOPrOBOMY MHCTPYMEHTY B 06HOBAEHUM MOTOKa Instruments npuxogut
coobueHune TradinglnstrumentLimits, koTopoe obHoBAAET NoNA limit up (BepxHee orpaHU4eHMe ANA LeH 3adBOK) U1
limit down (HM¥KHee orpaHuyeHne AnA LeH 3aaBoK). Mpu USMeHeHNN BO3MOMKHOCTM OTKPbITUA KOPOTKOM NO3nULMM MO
WHCTPYMEHTY B 06HOBNEHMM NOTOKa Instruments npuxoaut cooblieHne BorrowingStatus.

MoTtok Instruments He AOCTyneH B W03€e BOCCTaHOBNEHUA.

Tabnuua 28. dopmart coobueHna Currency: msgid=931, pasamep=266, keys=balance_id

Cme- Mone Tun OnucaHue
weHue
[frame] frame CecCMOHHbIN 3aroN0BOK
0 [md_header] md_header 3aro/ioBoK
10 balance_id int4 NaeHTdunKaTop 6aNaHCOBOro MHCTPYMEHTA
14 code char32+1 Kopg BantoTbl
47 desc char64+1 MonHOEe HaMMeHOBaHWE BankOTbl HA aHT/IMICKOM
A3blKe
112 desc_ru char128+1 MonHoe HanmeHOBaHME BaNLOTbl HA PYCCKOM A3blKe
241 section char8+1 CeKLmA pblHKa, K KOTOPOW NPUHALNEKNT Ba/OTA
250 min_volume dec8 MWHMMaNbHO BO3MOMKHbI 06beM aKTUBA
258 cfi_code char6+1 CFl-kopg, MHAHCOBOrO MHCTPYMEHTA
265 is_test intl

Mpu3HaK TeCTOBOro MHCTPYMEHTA. 3HaYeHUA:

e 0 (REAL): PeanbHbliit;
e 1 (TEST): TecToBbIN

Tabnnua 29. Popmat coobuieHuns I ssue: msgid=932, pasmep=474, keys=balance_id

Cme- Mone Tun OnucaHue

LweHue
[frame] frame CeCcCMOHHbIN 3aroN0BOK

0 [md_header] md_header 3aro/ioBoK
10 balance_id int4 NaeHTndurkaTop 6a1aHCOBOrO MHCTPYMEHTA
14 code char32+1 TUKep MHCTPYMEHTa
47 desc char64+1 MonHOe Ha3BaHMe aKLMW HA AHTIMACKOM A3blKe
112 desc_ru char128+1 lNonHoe Ha3sBaHMe aKUMKN Ha PYCCKOM A3blKe
241 section char8+1 CeKumsA pbliHKa, K KOTOPOW NPUHAANEKNUT akumA
250 min_volume dec8 MWHWUMaNbHbIN pasmep /o0Ta
258 isin char32+1 ISIN BbINycKa ueHHon bymaru
291 cfi_code char6+1 CFl-koa, MHAHCOBOrO MHCTPYMEHTA
298 reg_num char32+1 PervcrpaumoHHbIn Homep
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Cme-
LeHune

Mone

Tvn

OnucaHue

331

issuer_name

char64+1

HanmeHoBaHMe 3MUTEHTA MU YIPABAAIOLLAA KOM-
naHua (ana naes)

396

issuer_country

char8+1

CTpaHa pernctpaumm ammTeHTa

405

face_value

dec8

HomuHan ueHHoi bymaru

413

face_value_currency

char8+1

Bantota HOMmMHana

422

total_amount

decn

O6bem BbiNycka

431

security_type

intl

Tvun ueHHol bymaru. 3HayeHun:
¢ 1 (OrdinaryShare): 06bIKHOBEHHAsA aKLua Uan
REIT;
® 2 (PreferredShare): npusunermposaHHasn ak-
una;
¢ 3 (OpenEndedMutualFund): Mali oTKpbITOro
NMNda;

¢ 4 (ClosedEndMutualFund): Mai 3akpbITOro
MNda;

e 5 (ETF): ueHHasa 6ymara MHOCTPaHHOIO UHBe-
CTMUMOHHOTO GpOHAa;

¢ 6 (RDR): poccuiickan fenosutapHas pacnucka;

¢ 7 (ADR): amepuKaHcKana AenosnTapHan pac-
NMncka;

¢ 38 (GDR): rnobanbHas genosutapHas pacrnucka;

¢ 9 (IntervalMutualFund): Mai MHTepBanbLHOroO
NM®da

432

issue_date

time8m

[aTa Bbinycka uav gaTa rocyaapcreeHHON peru-
CTpauumu

440

quotation_list

char32+1

KoTupoBanbHbIit CNUCOK

473

is_test

intl

MpU3HaK TeCTOBOro MHCTPYMEHTA. 3HaYEeHUA:

¢ 0 (REAL): PeanbHbiif;
e 1 (TEST): TecToBbIN

Tabnuua 30. dopmat coobuieHma Spot:

msgid=933, pasmep=281, keys=balance_id

Cme- Mone Tun OnucaHue
LeHne
[frame] frame CeCcCMOHHbIN 3arono0BoOK
0 [md_header] md_header 3aro/ioBOK
10 balance_id int4 NaeHTudunKaTop 6aNaHCOBOro MHCTPYMEHTa
14 code char32+1 Kopg cnoTt-o6A3aTenbCcTBa
47 desc char64+1 MonHoe HaumeHoBaHWe 06A3aTeNbCTBA HA aHTUIA-

CKOM A3blKe

27




CoobuieHnA B NOTOKax

Cme- Mone Tun OnucaHue

LeHue

112 desc_ru char128+1 MonHoe HaumeHoBaHWe 06A3aTeNbCTBA Ha pyC-
CKOM fi3blKe

241 section char8+1 CeKLmA pblHKa, K KOTOPOWM OTHOCUTCA 0653aTeNb-
CTBO

250 lot int8 Pasmep nota B eauHuMuax 6asosoro akTunea (6anaH-
COBOTO MHCTPYMEHTA C UAEHTUDMKATOPOM, YKa3aH-
HbIM B NO/e underlying id)

258 date_exec time8m [JaTa ncnonHeHuns obAsatenbcTea

266 shift int2 CmeLlueHue AaTbl UCMOIHEHUSA OT TeKyLen aatbl (B
pabounx aHsx)

268 underlying_id intd NaeHTndunKatop 6a3oBoro akTnea

272 accrued_interest dec8 HaKonieHHbIN KyNOHHbIM A0X0A4 Ha AeHb NOCTaBKU

280 is_test intl

MpU3HaK TECTOBOro MHCTPYMEHTA. 3HaYeHUA:

e 0 (REAL): PeanbHblit;
e 1 (TEST): TecToBbIN

Tabnuua 31. dopmart coobueHna OptionSeries: msgid=980, pasmep=289, keys=series_id

Cme- Mone Tun OnucaHune
weHue
[frame] frame CeCcCcMOHHbIM 3aron0BOK

0 [md_header] md_header 3aro/ioBOK

10 series_id intd NaeHTuduKaTop cepum

14 code char32+1 Kop obsasaTenbcTBa

47 desc char64+1 NMonHoe HaMMeHoOBaHME CEPUM HA AHTIUIACKOM
A3blKe

112 desc_ru char128+1 lNonHoe HaumeHoBaHWe Cepun Ha PYCCKOM A3blKe

241 section char8+1 CeKumA pblHKa, K KOTOPOW OTHOCUTCS OMUMOH

250 lot dec8 Pasmep noTa B eauHMLax 6a30BOro akTmea ¢ NAeH-
TUPUKATOPOM, YKa3aHHbIM B NO/E underlying id

258 date_exec time8m [ata ucnonHeHua obasaTenbcTBa

266 date_expire time8m [laTa ncreyeHus

274 underlying_id int4 NoeHTndukaTop 6asoBoro aktnea

278 exec_type intl

Tun ucnoaHeHnAa onuMoHa. 3HadyeHuA:

¢ 0 (ThroughSpot): NMocTaBouHbIN;
® 1 (CashSettlement): PacyeTHbI
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Cme- Mone Tun OnucaHue
LeHue
279 exec_style intl 3 .
HayeHwus:
¢ 1 (American);
e 2 (European)
280 series_type intl n .
€PVOANYHOCTb ONUMOHA. 3HauYeHuA:
e 1 (Daily);
e 2 (Weekly);
¢ 3 (Monthly);
e 4 (Quarterly)
281 strike_step dec8 Lar cTpalika

Tabnnua 32. Popmat coobueHuns Option: msgid=981, pasmep=264, keys=balance_id

Cme- Mone Tun OnucaHue
LeHune
[frame] frame CeCcCMOHHbIN 3aroN0BOK
0 [md_header] md_header 3arosioBoK
10 balance_id int4 NaeHTndunkaTop 6a1aHCOBOrO MHCTPYMEHTA
14 series_id intd NaeHTuduKaTop cepumn
18 code char32+1 Kop obsasaTenbcTBa
51 desc char64+1 MonHoe HaumeHoBaHWe 06A3aTeNbCTBA HA aHTUIA-
CKOM fA3blKe
116 desc_ru char128+1 MonHoe HaMmeHoBaHWe 06A3aTeNIbCTBa Ha pyc-
CKOM A3blKe
245 section char8+1 CeKumA pbiHKa, K KOTOPOWM OTHOCUTCSA OMUMOH
254 strike dec2 LleHa cTpalika
262 option_type int1 Tun onunoHa. 3HavyeHuA:
e 1 (Call);
e 2 (Put)
263 is_test intl

MpU3HaK TECTOBOrO MHCTPYMEHTA. 3HAYEHMUA:

¢ 1 (Real): PeanbHbliif;
e 2 (Test): TecToBbIl

Tabnnua 33. Popmat coobuieHns Bond:

msgid=935, pasamep agnHammyeckui, keys=balance_id

Cme- Mone Twun OnucaHue
weHue
[frame] frame CeCcCcMOHHbIM 3aron0BOK
0 [md_header] md_header 3aro/ioBOK
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Cme- Mone Tun OnucaHue
LeHue
10 balance_id int4 NaeHTUdunKaTop 6aNaHCOBOro MHCTPYMEHTA
14 code char32+1 Koga 06A3aTenbCTBa Ha CPOYHOM PbIHKE
47 desc char64+1 MonHoe HaMmeHoBaHWe 0bA3aTENbCTBA HA AHMNNI-
CKOM fi3blKe
112 desc_ru char128+1 MonHoe HaMmeHoBaHWe 06A3aTeNbCTBA Ha pyC-
CKOM A3blKe
241 section char8+1 CeKumA pblHKa, K KOTOPOWM OTHOCUTCA 0bnraumn
250 min_volume dec8 MWHMManbHLIM pasmep noTa
258 isin char32+1 ISIN BbINycKa ueHHoW bymaru
291 cfi_code char6+1 CFl-Kog, $MHAHCOBOro MHCTPYMEHTa
298 date_maturity time8m [ata noraweHus
306 coupon_payment_offset int2 CmeLlleHne nepBoi 3anucK rpynnbl
coupon_payment OTHOCUTE/IbHO Ha4a/la 4AaHHOro
nons
308 coupon_payment_count int2 Konnuectso 3anucei rpynnbl coupon_payment
310 reg_num char32+1 PervcrpauMoHHbIi Homep BbiMycKa obanraymi
343 issuer_name char64+1 HanvmeHoOBaHWE 3IMUTEHTA MM YNPABAAIOLLAA KOM-
naHua (ana naes)
408 issuer_country char8+1 CTpaHa perucrpaunm smmTeHTa
417 face_value dec8 HomuHan ueHHoi bymaru
425 face_value_currency char8+1 Bantota HomMHana
434 issue_amount decn O6bem Bbinycka
443 security_type int1 Tun ueHHol 6ymaru. 3HayeHun:
¢ 1 (GovernmentBond): rocyaapcTBeHHas 06u-
raums;
¢ 2 (MunicipalBond): obaurauys myHuumnanb-
Horo o6pasoBaHus;
¢ 3 (CentralBankBond): o6auraumsa LleHTpanbHo-
ro 6aHka;
* 4 (CorporateBond): kopnopatusHas obaura-
una;
¢ 5 (FinanciallnstitutionBond): o6auraumsa ¢u-
HaHCOBOW OpraHu3auuu;
¢ 6 (ExchangeTradedBond): 6up»eBas obaura-
ums
444 issue_date time8m [aTa Bbinycka
452 quotation_list char32+1 KoTupoBanbHbIi CNNCOK
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Cme-

LweHue

Mone

Tvn

OnucaHue

485

is_test

intl

MpU3HaK TECTOBOrO0 MHCTPYMEHTA. 3HaYEeHUA:

e 0 (REAL): PeanbHblit;
e 1 (TEST): TecToBbIN

> coupon_payment

[coupon_payment]

PacnucaHme KynoHHbIX BbiNAaT

Tabnnua 34. dopmat coobuweHns BondAccruedInterest: msgid=937, pasmep guHamuyeckni, keys=balance_id

Cme- Mone Twun OnucaHue
LweHue
[frame] frame CeCcCMOHHbIN 3aroN0BOK
0 [header] header 3aro/ioBoK
22 balance_id int4 NaoeHTndunkaTop 6anaHCcOBOro MHCTpymeHTa (061m-
raumm)
26 accrued_interest_offset int2 CmelleHWe NnepBoi 3anuncK rpynnol
accrued interest OTHOCUTE/ZIbHO HaYa/la AaHHOIo
nons
28 accrued_interest_count int2 Konnuectso 3anucew rpynnbl accrued_interest
> accrued_interest [coupon_payment] PacnucaHue KynoHHbIX BbiNaaT

CruCcoK pexumos mopaos Moxem bbimb USMEHEH, T03MOMY He PeKOMeHOyemcs UCroA6308aMb Napamempsi
KOHKPEMHbIX PEXUMO8 MOopP208, MPAHCAUpyemble 8 cO0buweHuax TradeModes, 0418 HacCmMpoUliku mopaosoli cu-

cmemel.

Tabnnua 35. Popmat coobuweHns TradeModes: msgid=942, pasmep=210, keys=trade_mode_id

Cme- Mone Tvun OnwucaHune
weHue
[frame] frame CeCccMOHHbIM 3aronoBoK
0 [md_header] md_header 3aro/ioBOK
10 trade_mode_id int2 NaeHTndukatop pexnma Topros
12 name char64+1 HavmeHoBaHMe perkrnma TOProB Ha aHI/IMMCKOM
A3blKe
77 name_ru char128+1 HanmeHoBaHME pexmma TOProB Ha PYCCKOM A3blKe
206 is_address intl

MpW3HaK aapecHO’ TOProBAn B pEXXUME TOPTroB.
3HayeHuA:

* 0 (No): 6besagpecHas;
¢ 1 (Yes): agpecHas
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Cme- Mone Tun OnucaHue
LeHue
207 is_multileg intl .
Toprosns cBA3Kamu. 3HaveHuA:
¢ 0 (NO): pexkvm TOpProeaM aToMapHbIMU UH-
CTPyMeHTaMu;
e 1 (Yes): pexum TOproean CBA3Kamm
208 is_ext_close intl n .
PU3HaK HaMuMA ayKUMOHA 3aKPbITUA. 3HaYEeHUs:
¢ 0 (No): oTcyTcTBYET;
¢ 1 (Yes): npucytctayet
209 over_the_counter intl
- = Mpu3HaK pexkMma BHEOUPIKEBbIX CAENOK. 3Have-
HUA:
¢ 0 (No): oTcyTcTBYET;
¢ 1 (Yes): npucytcteyeT

Tabnnua 36. Popmat coobueHns Market: msgid=936, pasamep=208, keys=market_id

Cme- Mone L OnwucaHune
lweHue
[frame] frame CeCcCMOHHbIN 3aroN0BOK

0 [md_header] md_header 3aro/ioBoK

10 market_id int4 NpeHTUdUKaTOp Nyna AMKBUMAHOCTM (onmncaHue
3HauyeHui cm. B pasaene 2.7)

14 desc char64+1 MonHOEe HaMMEeHOBaHWE PbIHKA Ha aHIIMNCKOM
A3blKe

79 desc_ru char128+1 MonHoe HaumeHOBaHWE PblHKA Ha PYCCKOM A3blKe

Tabnuua 37. Popmart coobuweHna Instrument: msgid=973, pasmep anHamuueckuit, keys=instrument_id

Cme- Mone Tvun OnwucaHune
LeHune
[frame] frame CeCccMOHHbIM 3aronoBoK

0 [md_header] md_header 3aro/ioBoK

10 instrument_id int4 NaeHTMdUKaTop TOProBoro MHCTPYMEHTA

14 symbol char32+1 C/YMBO/IbHBINA MAEHTUPUKATOP NHCTPYMEHTA

47 desc char64+1 NMonHoe HaMMeHoBaHME UHCTPYMEHTA Ha aHINIA-
CKOM fA3blKe

112 desc_ru char128+1 MNonHoe HaumeHoBaHWE MHCTPYMEHTA Ha PYCCKOM
A3bIKe

241 status [instrument_status] TeKyLnit cTaTyCc TOProBoro MHCTPYMEHTa
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Cme-
LeHune

Mone

Tvn

OnucaHue

245

type

char3+1

Tun TOProBOro MHCTPyMeHTa:
o f: dblouepc;
e t: T+N;
® 0: ONUMOH;
* r:peno;
® pr:cBfi3aHHble CAENKN KYNAN-NPOAAXKM;
e sw:cBon;
® C: KaneHAapHbIl cnpes;
¢ sf: cnpepg cnot-dbloyepc;
¢ dvp: c nonHbIM obecneyeHnem

249

auction_dir

intl

Tun ayKunoHa. 3HavyeHus:
¢ 0 (Direct): 06bIYHbIN ayKLMOH;
® 1 (Inverse): o6paTHbI ayKLUMOH

250

price_increment

dec8

MWHMMaNbHBIN pasmep wara LeHbl

258

step_price

dec8

CTOMMOCTb MMHMMANbHOTO LWara LLeHbl

266

legs_count

int2

KonnyectBo anemeHTOB B CBA3Ke

268

trade_mode_id

int2

NaeHTMdUKaTop pexxrnma Topros

270

scalping_type

int2

TuN cKaNbNMpoBaHUA. 3HaYEHUA:
* 0 (NoScalping): ckanbnMpoBaHue OTCYTCTBYET;
e 1 (Custom): 0bbluHOE CKanbNMpoBaHue;

¢ 2 (InverseScalping): MHBEpCHOE CKaNbNMpoBa-
Hue

272

fee_schema

intl

MexaHu3m pacyeTa cbopa. 3HaueHusA:

¢ 1 (MakerTakerSpot): nHMUMaTop—KoHPpUpma-
TOp ANA CMOTa;

e 2 (MakerTakerFutures): uHMUMaTOP—KOHPUP-
maTop AnA dblovepcos;

¢ 3 (REPO): peno;

¢ 4 (MemberTariff): MTHMUMATOP—KOHDMpPMaTOP
AN1A CNoTa No y4acTHUKam

273

fee_rate_offset

int2

CmelteHune nepBoﬁ 3anucu nonem fee_rate OTHO-
CUTENbHO Ha4Yana AaHHOIo nonAa

275

fee_rate_count

int2

Konunyectso 3anuceit nonen fee rate

277

curr_price

charl6+1

BantoTa, B KOTOPOM 3aaHa LieHa MHCTPYMEHTa

294

periods_offset

int2

CmeLeHMe NepBoWi 3aMmcK rpynnbl periods OTHO-
CUTENbHO Hayana A4aHHOro Nons

296

periods_count

int2

Konnuectso 3anucei rpynnbl periods
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Cme- Mone Tun OnucaHue
weHue
298 exchange_instrument_offset |int2 CmelleHWe NnepBoi 3anuncK rpynnol
exchange instrument OTHOCMUTE/NIbHO Ha4ana AaH-
Horo nons
300 exchange_instrument_count |int2 Konnuectso 3anuceu rpynnbl
exchange instrument
302 limit_up dec8 BepxHee orpaHMyeHme gna LeH 3aaBoK
310 limit_down dec8 HuyKHee orpaHMyeHme aNA LEeH 3aABOK
318 is_test intl .
- Mpu3HaK TeCTOBOro MHCTPYMEHTA. 3Ha4eHusA:
¢ 0 (REAL): PeanbHbiif;
e 1 (TEST): TectoBbIN
319 te_id int2 NpeHTndukaTop Toprosoro agpa
321 be_mode intl .
- PeXXum Hauny4wero ncnosiHeHuA. 3HavyeHus:
¢ 0 (External): 3akntoyeHmMe coenokK B Nynax AuK-
BUAHOCTY;
¢ 1 (Internal): 3aKkntoYeHME CAENOK B TOProBOW
cucTeme, B TOM YUC/ie MO LeHam Ny/oB JINK-
BUAHOCTU
322 borrowing_status intl

BO3MOMHOCTb OTKPbITUA KOPOTKOM MNO3ULMM MO MH-
CTPYMEHTY. 3HayYeHus:

e 1 (HARD_TO_BORROW): OTKpbITb KOPOTKYO
NO3ULMIO HEBO3MOMKHO;

e 2 (EASY_TO_BORROW): OTKpbITb KOPOTKYO
MO3ULMIO BO3MOXHO
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Cme- Mone Tvn OnucaHue
LeHune

323 category int4 o
ButoBaA macKa KaTeropuii UHCTPYMEHTOB. 3Have-

HUA:

® 0x1 (UNQUALIFIED_CLIENT_PROHIBITION):
MHCTPYMEHT, SOCTYNHbIM TONIbKO KMEHTaM CO
cTaTycom «KBanmduumpoBaHHbIA MHBECTOPY;

® 0x2
(FOREIGNSECURITY_CLIENT_PROHIBITION):
MHocTpaHHble akuun, Tpebytowue nposese-
HWA TECTUPOBAHWUSA;

® 0x4 (FOREIGNETF_CLIENT_PROHIBITION):
MHocTpaHHble ETF, Tpebylowme nposegeHua
TECTUPOBAHMUS;

® 0Ox8
(UNQUOTRUSECURITY_CLIENT_PROHIBITION):
AKLMM, He BK/IOYEHHbIE B KOTUPOBas/ibHbIe
CMUCKY;

® 0x10 (DERIVATIVES_CLIENT_PROHIBITION):
now;

® 0x20
(UNRATEDRUBOND_CLIENT_PROHIBITION):
O6Auraymm pocCUMCKMX SMUTEHTOB be3 peit-
TUHTa;

® 0x40 (FOREIGNBOND_CLIENT_PROHIBITION):
O6nuraumm MHOCTPAHHbIX SMUTEHTOB, UCMON-
HeHuWe no KoTopbim obecneunBaeTca 3a cyet
topuanyeckoro anua PO 6es peliTuHra;

® 0x80 (STRUCTEDBOND_CLIENT_PROHIBITION):
CTpyKTypHble obauvraumu;

® 0x100
(STRUCTEDINCOMEBOND_CLIENT_PROHIBITIO
Ob6nuraumm co CTPYKTYPHbIM LOXOL0M;

® 0x200 (REPO_CLIENT_PROHIBITION): floroso-
pbl peno;

® 0x400 (CLOSEDFUND_CLIENT_PROHIBITION):
3NNo;

® 0x800 (DELISTED_CLIENT_PROHIBITION): LleH-
Hble 6ymaru 6e3 nnctuHra Ha CMb Bupke, Bos-
HUKLUKE B pe3y/ibTaTe KOPNopaTUBHbIX COBbI-

™M
> fee_rate dec8 CraBKa Komuccumn
> periods Period] KomnoHeHT gnsa onpegeneHnsa nepuoaos AN1A UH-

CTPYMEHTa, B TOM YKC/IE TOPrOBbIX CECCUI

> exchange_instrument [Exchangelnstrument] KomnoHeHT gna naeHtndmKaumm ToprosbIx UH-
CTPYMEHTOB B My/aax TUKBUAHOCTU

B TeKylUeil peanunsaLmm KONMYECTBO 3anuceli Nona fee rate paBHO NATU. [oc/e0BaTENbHOCTb 3anuceli B rpynne cie-
aytoulan:

1. MuHuManbHas cTaBka cbopa B Ba/lOTe LLeHbl MHCTPYMEHTa.

2. CraBka cbopa 3a CAe/IKM NPeAnoCTaBKM B BaNtOTE LieHbl MHCTPYMEHTA.
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3. CraBKa c6opa no caenke gnAa nonb3oBatend, BbiICTaBuBLLIEro aggressive 3aABKY (taker-a), B 3aBUCMMOCTU OT MeEXa-
HU3Ma B3MMaHUA c6opa: B 4ONAX OT obbema COENKM B BankOoTe UeHbl — ANnA aKu,m‘i, B eanHunUax BastoTbl LEHbI 3a
1 KOHTPaKT — A4na AepuBaTMBOB; B A0AAX OT CTOMMOCTH I'IepBOVI HOrn peno, YMHO)KeHHOl;i Ha CPOK CAEeNKM peno

CoobuieHnA B NOTOKax

— Anda peno.

4. Craska cbopa no caenke Ana Nonb30oBaTeNA, BbICTaBMBLUIEro passive 3aasKy (maker-a), B 3aBUCMMOCTU OT MeXaHU3-
Ma B3MMaHuA cbopa: B AoNAX OT 06bema CAENKM B BaftOTe LeHbl — A8 akUWi, B eAMHULAX BaloThl LeHbl 3a 1
KOHTPaKT — A/1a AepuBaTMBOB; B A0NAX OT CTOMMOCTM NEPBOM HOMU PENo, YMHOMEHHOMN Ha CPOK CAeKN peno —

Aana peno.

5. TouyHocTb pacuyeTa cbopa.

3HayeHuWs B TPETbEN M YETBEPTOW 3aMNMUCAX 3aBUCAT OT MEXaHM3Ma pacyeTos cbopa, yKasaHHOro B none fee schema.

B none category yKasblBaeTca KaTeropus MHCTpymeHTa B SPB Platform B cOOTBETCTBUM C MAapKMPOBKOM, NPUHATOM Ha
"CMNb bupske". CooTBeTCTBME MapKMPOBOK KaTeropuit MHcTpymeHToB B SPB Platform u "UHTepdakce" npuseaeHo B Tab-
NIMLE HUXKeE.

Tabnnua 38. CooTBETCTBME MAPKMPOBOK KaTeropuin MHCTpymeHToB B SPB Platform un "UHTepdakce"

butoBasa KaTteropua nHctpymeHTa B SPB Platform KaTeropua nHcTpy-
MacKa meHTa B "MHTepdakce"

0x1 UNQUALIFIED_CLIENT_PROHIBITION 0

0x2 FOREIGNSECURITY_CLIENT_PROHIBITION 10

0x4 FOREIGNETF_CLIENT_PROHIBITION 11

0x8 UNQUOTRUSECURITY_CLIENT_PROHIBITION 9

0x10 DERIVATIVES_CLIENT_PROHIBITION OTtcyTcTBYeT

0x20 UNRATEDRUBOND_CLIENT_PROHIBITION 6

0x40 FOREIGNBOND_CLIENT_PROHIBITION 7

0x80 STRUCTEDBOND_CLIENT_PROHIBITION 4

0x100 STRUCTEDINCOMEBOND_CLIENT_PROHIBITION 8

0x200 REPO_CLIENT_PROHIBITION OTcyTcTByeT

0x400 CLOSEDFUND_CLIENT_PROHIBITION 5

0x800 DELISTED_CLIENT_PROHIBITION OTcyTcTByeT

Tabnnua 39. Popmat coobuweHns TradingInstrumentStatus: msgid=2031, pasmep=84, keys=instrument

Cme- Mone L OnwucaHune
LeHune
[frame] frame CeCcCMOHHbIN 3aroN0BOK
0 [md_header] md_header 3aro/ioBOK
10 instrument instrument KoMMNOHEHT naeHTudrKauum ToproBoro MHCTpy-
MeHTa
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Cme-
LeHune

Mone

Tvn

OnucaHue

16

trading_status

intl

TeKyLwwmit CTaTyC TOProBoro MHCTPYMeHTa. 3Have-
HUA:

2 (HALT): Toprv1 npuocTaHoOBAEHbI;

¢ 17 (TRADING): Topru nayT;

¢ 18 (NO_TRADING): Toprvt He uayT;

e 102 (CLOSE): Topru B ayKLMOHE 3aKpbITUS;

e 103 (CLOSE_PERIOD): Topru B nepuoae 3aKkpbi-
™A;

e 107 (DISCRETE_AUCTION): TOopru B AMCKpeT-
HOM ayKLMOHe;

e 118 (OPEN): TOpru B ayKLUMOHE OTKPbITUSA;

e 120 (FIXED_PRICE_AUCTION): Topru no ueHe
ayKLMOHa 3aKpbITUA

17

reserved

char2+1

3ape3epBMNpOBaHHOE NO/E, 3aN0HAETCA HY/1eBbl-
MU batTamm

20

comment

char63+1

KommeHTapui

Tabnuua 40. dopmart coobuweHna TradingInstrumentLimits: msgid=2032, pasamep=30, keys=instrument_id

Cme- Mone Tvun OnucaHune
LeHne
[frame] frame CeCcCMOHHbIN 3aron0BoOK
0 [md_header] md_header 3aro/ioBOK
10 instrument_id int4 NaeHTUdUKaATOp TOProBoro MHCTPYMEHTA
14 limit_up dec8 BepxHee orpaHunyeHune anA LeH 3aABOK
22 limit_down dec8 HuKHee orpaHMyeHme ANa LUEH 3aABOK

Tabnuua 41. dopmart coobueHna BorrowingStatus: msgid=2033, pasamep=15, keys=instrument_id

Cme- Mone Tun OnucaHune
LeHue
[frame] frame CecCMOHHbIN 3aroN0BOK
0 [md_header] md_header 3aro/ioBoK
10 instrument_id int4 NaeHTUPUKATOP TOProBOro MHCTPYMEHTA
14 borrowing_status intl

BO3MOMHOCTb OTKPbITUA KOPOTKOM MNO3ULMM MO MH-
CTPYMEHTY. 3HayYeHus:

e 1 (HARD_TO_BORROW): OTKpbITb KOPOTKYO
NO3ULMIO HEBO3MOMKHO;

e 2 (EASY_TO_BORROW): OTKpbITb KOPOTKYO
MO3ULMIO BO3MOXHO
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Tabnuua 42. dopmaT KOMNOHEHTa coupon_payment: pasmep 16 6aittos

Cme- Mone Tun
LeHne

OnucaHue

0 date time8m

[aTa Bbinnatbl

8 value dec8

Pasmep BbinnaTol

Tabnuua 43. dopmat KoMnoHeHTa Period: pasmep 30 6aintos

Cme- Mone Tvn
LeHune

OnucaHue

0 start time8m

[aTta v Bpems Hayana nepuoga

8 finish time8m

[aTta 1 Bpemsa OKOHYaHWA nepuoaa

16 mode int2

Tun ayKunoHa. 3HavyeHus:

¢ 0 (ProRata): ABOMHOW BCTPEYHbI aHOHUMHbIN
ayKLUMOH C NPONOpPLMOHANbHbIM pa3aeneHun-
eMm 06bemoB;

e 1 (Parity): ABOMHOI BCTPEYHbIN aHOHUMHbIN
aYKLMOH C NapuUTeTHbIM pasaeneHnem obbe-
MOB;

e 2 (TimePriority): ayKUMOH CO cBEeAEHMEM MO
BPEMEHU perncTpaLmm 3aaBKu;

¢ 3 (Address): ayKLMOH C NO/IHbIM COBMNaAeHMEM
napameTpoB A/ a4PeCHO TOProsu;

e 4 (OpenAuction): ayKLMOH OTKPbITUSA;
¢ 5 (CloseAuction): ayKUMOH 3aKpbITKA;
¢ 6 (NoTrade): oTcyTcTBME TOProOB;

e 7 (ExtClose): ayKUMOH 3aKpbITUS B Ny/E NINK-
BUOHOCTH

18 currency_id int4

NaeHTuduKaTop BantoTbl, B KOTOPOM TOPryeTcs UH-
CTPYMEHT

22 underlying_offset int2

CmeLleHMe NepBow 3aMmcK rpynnbl underlying OT-
HOCUTENIbHO Hayana AaHHOro noss

24 underlying_count int2

Koanuectso 3anucei rpynnbl underlying

26 markets_offset int2

CmelteHune I'IepBOﬁ 3anucy nosen markets OTHOCK-
T€/bHO Ha4Yana AaHHOIo nonA

28 markets_count int2

Konnyectso 3anunceit nonem markets

> underlying Underlying

KomMnoHeHT ans onpeaeneHuns pasmepa siota Top-
roBOro MHCTPYMEHTA B paMKax nepuoaa

> markets int2

CnuCcoK NynoB IMKBUAHOCTU, JOCTYMHbIX B 3TOM ne-
puoge (onucaHue 3HayeHuit cMm. B pasgene 2.7)
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Tabnuua 44. dopmat KomnoHeHTa ExchangeInstrument: pasmep 61 6ant

Cme- Mone Tvun OnwucaHune
LweHue
0 instrument instrument KoMMNOHEHT naeHTudrKauum ToproBoro MHCTpy-
MeHTa
6 code_group charl6+1 CeKuums, K KOTOPON OTHOCUTCA UHCTPYMEHT
23 code charl6+1 TUKep NHCTPYMEHTA
40 code_extra charl6+1 Koa MHcTpymeHTa
57 status [instrument_status] TeKyLmMin cTaTyC TOProBoro MHCTpPYMeHTa

Tabnnua 45. PopmaTt KOMNOHeHTa instrument status: pasmep 4 6aiiTa

Cme-
LeHune

Mone

Tun

OnucaHue

0

trading_status

intl

TeKyLwmit CTaTyC TOProBoro MHCTPYMeHTa. 3Have-
HUA:

2 (HALT): Topru npuocTaHOB/EHbI;

e 17 (TRADING): Topru nayr;

¢ 18 (NO_TRADING): Topru He uayT;

® 102 (CLOSE): Toprv B ayKLMOHE 3aKpbITUS;

e 103 (CLOSE_PERIOD): Topru B nepuoae 3akpbi-
™s;

¢ 107 (DISCRETE_AUCTION): Topru B fUCKpeT-
HOM ayKLMOHE;

e 118 (OPEN): TOpr1 B ayKUMOHE OTKPbITUS;

e 120 (FIXED_PRICE_AUCTION): Topru no ueHe
ayKLMOHa 3aKpbITUA

suspend_status

intl

3ape3epBrpoBaHHOE none. 3anoNHAETCA HYEBbIM
6anTom

routing_status

intl

3ape3epBUpPOBaHHOE Nose. 3anoHAETCA HY/IEBbIM
6anTom

reason

intl

3ape3epBrpoBaHHOE None. 3anoNHAETCA HYEBbIM
6anTom

Tabnnua 46. opmat KomnoHeHTa Underlying: pasmep 15 6aiiToB

Cme- Mone Twun OnucaHue
LeHue
0 balance_id int4 NaeHTudunKaTop 6aN1aHCOBOro MHCTPYMEHTA
4 qty decn Konnuectso eauHuML, 6anaHCOBOro MHCTPYMEHTa
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Cme- Mone Tvn OnucaHue
LeHune

13 flags int2 Mone bnaros. 3HaueHus:

e 0x1 (CORP_DUE_BILL): gononHuTenbHoe oba-
3aTe/IbCTBO B CBA3M C KOPMOPATUBHLIM COBbI-
™eMm;

® 0x2 (CORP_CORRECTION): KoppeKTupoBKa
KJMPUHTOBbIM LLeHTPpOM 06A3aTe1bcTBa B CBA-
31 C KOPNOPATUBHbLIM COBbITUEM;

® 0x4 (CORP_INCOME_RETURN): nepeaaya go-
X043 B CBA3U C KOPMNOPaATUBHbIM CObbITUEM;

® 0x8 (PRINCIPAL_OBLIGATION): npu13HaK oc-
HOBHOro 06s3aTe/IbCcTBa

3.9. TaKTOoBble coobueHuna

LLinto3 otnpasnset coobueHne MdHeartbeat B NOTOK 0GHOBAEHUI B C/ly4ae OTCYTCTBUA APYrnx coobLweHni B Te4eHUn
60nee yuem ogHOW CEKYHADI.

Tabnuua 47. dopmart coobueHna MdHeartbeat: msgid=15236, pasmep=14

Cme- Mone Twun OnucaHue
LeHune
[frame] frame CeCcCMOHHbIN 3aron0BoOK
0 [md_header] md_header 3aro/ioBOK
10 reserved int4 3ape3epBUPOBaAHHOE NONE, 3aNONHAETCA HYJ1eEM
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4. LLino3 BoccTaHOBNAEHUA COObLLEeHUN

LLinto3 BoccTaHOBAEHMA COOBLLEHMI C PbIHOYHBIMM AaHHbIMW NO3BO/IAET 3aMPOCUTL NepechiIKy 06HOBAEHMIA NOTOKaA, ec-
i1 OHK BbINN yTepaHbl NpK nepecbinke no UDP. C NomMolLLbO L0332 BOCCTaHOBAEHUA MOXHO 3aMpOCUTb NepechliKy 06-
HoBneHuit noTokos OrderBook, Trades, BestPrices, Commons u CurrentPriceOfMarket.

Bcs nctopms ¢ Hayana TOProBoro AHA A4OCTYNHa 411 BOCCTAaHOBAEHWUS TONIbKO B NoToKax Trades u CurrentPriceOfMarket; B
OCTa/IbHbIX NMOTOKAX KNMEHT CMOXKET BOCCTaHOBUTb COOBLLEHNS, TPAHCAMPOBaHHble nocnegHue 20 ceKyHA, (CM. AOKYMEHT
Adpeca 004 nodKa4yeHus). N3-3a TEXHOIOTMYECKUX OFPaHUYEHUI cpeam BOCCTaHABAMBAEMbIX COOBLLEHNI MOTYT BbITb
TPaHC/IMPOBaHbl COOBLLEHMA 33 NpeablayLLINI TOProBbli AeHb.

[Ona nogkntoyeHna K Wao3y BOCCTAHOBAEHMA KANEHT A0/1KeH BOCNO/1b30BaTbCA CEpBEPOM BXOAa.

4.1. CecCCUOHHbIU YPOBEHb
4.1.1. CepBep BXoaa

CepBep BxoAa npepocTasnsneT agpec (IP-agpec v NopT) ANa NOAKAUEHUA K W03y TOProBoi cucTembl. Mepes, KaxKabim
NOAKNIOYEHMEM K LUNIO3Y KNMEHTY Heobxoanmo obpaTUTbCA K cepBepy BXO4a: OTNPaBMTb 3aMpoc Ha NpesocTaBaeHue
aZpeca, NoNy4YnUTb OTBET, 3aKPbITb COEAMHEHUE C CEPBEPOM BXOAA WM 3aTEM NOAKIIOYMTLCA K LWUAKO3Y NO NOAyYEeHHOMY
agpecy.

Appec gna focTyna K cepBepy BXOAa YKa3aH B fOKyMeHTe Adpeca 0419 NOOK/HYEHUS.

YCTaHOBMB COeAMHEHME C CEPBEPOM BXOAA, KIMEHT nepesaet coobuieHne Hello. CoobueHune BraoYaeT B ceba ceccu-
OHHbII 3ar0NI0BOK frame (CM. pa3gen 2.2). B 3Tom 3anpoce He06X0AMMO yKa3aTb IOTMH U Napo/ib, NPW 3TOM COeAUHeHue
C CepBepoM BX0Aa A0/IXKHO bbITb yCTaHOBNEHO C IP-agpeca, aBTOPM30BAHHOIO A4/ AAaHHOTO JI0TMHA MPU PErncTpaLmm.

Tabnuua 48. dopmart coobueHna Hello: msgid=1, pasamep=32

Cme- Mone Tvun OnucaHune
LweHue
[frame] frame CeCCMOHHbI 3aroN0BOK
0 login asciilé JloruH
16 password asciilé MNaponb

B oTBeT Ha 3anpoc cepBep BXoAa NepenaeT oTBETHoe cooblieHne Report, KOTOPOe NpU status=0 COAEPXKUT NOBTOPA-
IOLLMIACA KOMMOHEHT Report Address; KONMYECTBO 3anuceil KOMNOHEHTa B MONy4eHHOM COOBLLEHNM YKa3aHo B nose
addresses_count (nogpobHee 06 obpaboTke MoOBTOPAOLLErOCA KOMMOHEHTA CM. pasaen 2.5). KOMNOHeHT BKatovaeT
B ceba nons type (NpM3HaKM Wto3a) n address (afpec XxocTa 1 NopTa WAo3a). MpU3HaKK Wa3a MOryT KOMBUHMpPO-
BaTbCA.

B TeueHWe HEKOTOPOro BPEMEHU MOC/Ie OTBETA TOPrOBOM CUCTEMbI LLUJIKO3 C YKA3aHHbIM aIpECOM OXKUAAET KJAUEHTCKOTo
NOZKNOYEHUSA NOCPEACTBOM IAaHHOTO /IOTMHA. B cyyae Heyaaum peKoMeHyeTcs COBEPLUMTD elle fiBe NMOMbITKU NOAK/IO-
YeHMA C MHTEPBa/IOM B MOJICEKYHAbI. ECan 6bln yKasaH HeBepHbIN MAEHTUdMKATOP NorMHA U/UAK napoab AMbo NOTWH
3a6/10KMpoBaH, OTBETHOE Co0bLLEeHMe ByaeT coaeprKaTb 3HaYeHMe status=1.

Tabnuua 49. dopmat coobueHna Report: msgid=2, pasmep AMHAMUYECKUA

me- Mone Tun OnucaHue
LeHune

[frame] frame CeCcCMOHHbI 3aroN0BOK

0 status int2 CraTyc 3anpoca. 3HavyeHua:

® 0 (Success): ycnewHblli 3anpoc;
¢ 1 (Fail): oTKNOHeHMe: HEBEPHbIN NOTUH UK Na-
ponb
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Cme- Mone Tun OnucaHue
weHue
2 reason char127+1 TeKkcToBOE ONKUCaHMe cTaTyca
130 addresses_offset int2 CmeLlleHne nepBom 3anmcK rpynnbl addresses OT-

HOCUTE/IbHO Ha4das1la aHHOIOo NoaA

132 addresses_count int2 Konnuectso 3anucei rpynnbl addresses
> addresses Report_Address Cnucok agpecos

Tabnuua 50. Popmat komnoHeHTa Report Address: pasmep 52 6aitta

Cme- Mone Tun OnucaHue
LeHune

int2
0 type t Mpu3HaKu Wwnto3a, 6MToBaA Macka. 3HaYeHuA:

¢ 0x1 (Transaction): TOprosbli;

¢ 0x2 (DropCopy): npocMoTpOBbI;
* 0x4 (Risk): ynpaBneHusa puckamu;
* 0x8 (Dictionary): cnpaBoOYHUKMY;

* 0x10 (MarketData): BoccTaHOB/I€HWNE PbIHOY-
HbIX OaHHbIX;

® 0x4000 (Backup): pesepBHbIii

2 ver intl Bepcua nHtepdelica

3 pad0 intl 3apesepBUpPOBaHHOE NONE, 3aN0NHAETCA HYNEeBbI-
MU baritamm

4 address char47+1 Appec xocTa ¥ nopTa W/o3a

4.1.2. UHMyManmsauma ceccum

Ceccua ycTaHaBAMBAETCA B paMKax COeAUHEHUA MeXay CUCTEMOWM KAMEHTA U LW/HO30M TOpI'OBOVI CNCTEMbI.

[N TOro 4To6bl MHULMMPOBATL CECCUIO, KNMEHT NOC/IE NOAKIOYEHMS K LWAKO3Y TOPrOBOM CUCTEMbI OTNPaBAAeT coobLue-
HWe Login, cogepiKallee MAeHTUOUKATOP NOMMHA login M NAaponb password. B OTBET TOproeas cucteMa BbiCblIaeT co-
obuweHune Logon. Mpn NosyYeHNn HeBePHO CHOPMMUPOBAHHOTO COOBLLEHUA Login MAN HENPABWUILHOTO JIOFTMHA U NapoAs
LU/TH03 Pa3pbiBaeT COegUHEHME.

OAMH NOTUH MOXKET MMETb TO/IbKO OAHY aKTUBHYHO Ceccuto BUHAPHOro NPOTOKOoNA. [TpY NONbITKE MHULMANM3ALLUN BTOPOW
Ceccumn Toprosan CMCTEMA B OTBET BbILWET OTK/IOHEHWE Reject.

Tabnuua 51. dopmat coobuieHna Login: msgid=8001, pasmep=37

Cme- Mone Tvun OnucaHune
LweHue
[frame] frame CeCcCMOHHbIN 3arono0BoOK
0 login asciilé JloruH
16 password asciilé MNaponb
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Cme- Mone Tvn OnucaHue
LeHune

32 reset_seq intl
Mpu3sHaK cbpoca HomepoB coobLLeHMsA Npeablay-

LLero coeagmHeHuns. 3HaveHua:
¢ 0 (n0): NpogoNKEHNE HYMepaLuu;
* 1 (yes): cbpoc HomepoB

33 heartbeat_ms int4 MeproanyHoCcTb 0OMeHa COOBLEHNAMM Heartbeat
B MUIIMCEKYHAAX

Tabnnua 52. dopmat coobuweHna Logon: msgid=8101, pazmep=24

Cme- Mone 2 OnucaHue
LeHune
[frame] frame CeCCMOHHbIM 3aronoBoK
0 last_seq int8 Homep nocnegHero coobuieHma NpuMKAagHoOro

YPOBHA, AOCTYMHOMO KAMeHTy. Eciu Homep oTanya-
eTcA OT NocneaHero coobLLeHns, Noay4eHHoro B
npeaplayLLen ceccuu, To cieayeT BOCNO/b30BaTbCA

ResendRequest

8 expected_seq int8 Homep cneayroLero oXXnaaemoro ot KAMeHTa co-
o6LLEeHNA NPMKNaLHOro YPOBHA

16 system_id ascii8 NaeHTudunKaTop cuctemsl

4.1.3. NoapeprkaHMe cecCUM B aKTUBHOM COCTOAHUM

[na nopaepxaHma ceccmmn B akTUBHOM COCTOAHWUM KAMEHT U LUALO3 AO/IKHbI obmeHunBaTbcA C006LLI,eHMF|MVI Heartbeat.
o310 coo6u.|,eHv1e AONKHO 6bITb OoTnpaBaeHo CTOpOHOﬁ B C/iydae, eC/in OHa He nepeaaBaszia HUKaKnx COO6LI.I,EHVII‘;1 (CECCM-
OHHOro 6o NPpUKNagHoro ypOBHFl) B Te4eHne nHTepBasia OXXMgaHuUA.

MHTepBan oxXnaaHuA 3a4aeTca KAMEHTOM Npu MHULMAAN3aLmMn cecCum B none heartbeat ms COOGUJ,EHVIFI Login.

B cnyyae otcyTcTBMA COOBLLIEHMIA, B TOM YMCIe COOBLEHNN Heartbeat, OT KNIMEHTA B TEYEHME YCTAHOB/IEHHOIO MHTEP-
Basa OXWAaHWUA CUCTEMA Pa3pblBaeT coeanHeHne. KIMeHTy pekoMeHAyeTCs TaKoM Ke CLeHapuii KOHTPOIA COCTOAHMUSA
coeguHeHus.

Tabnuua 53. dopmat coobueHna Heartbeat: msgid=8103, pasmep=0

Cme- Mone Tun OnucaHue
LeHune

[frame] frame CeCcCcMOHHbIM 3arono0BoK

4.1.4. OrpaHMUYEHME YaCTOTbl OTMPABKU cO0bLLEeHNnI

B cucTeme aeicTByeT orpaHMYeHMe HacToTbl COOBLLEHMIN CECCMOHHOIO YPOBHSA, OTNPAaBAAEMbIX KAMeHTOM. Mpu npesbi-
LWEeHWUM OrpaHUYEeHUsA CUCTEMA NPUHYAMUTEIbHO 3aBEPLUAET CECCUIO.

4.1.5. Homepa coobweHuin

Bce C006U.I,eHVI$I NPUKNAO4HOIo YpPpOBHA o6na;|,aroT HOMEPOM, YHUKa/IbHbIM B Te4E€HUNE TOProBoro gHA. COOGLIJ,eHVIFI Ka)K,L'J,OVI
CTOPOHDbI ceccunun (UJJ'IIO33 n KI'IVIeHTa) nocnenoBaTesibHO HYMepYTCA HaTypanbHbIMU YACNAMM, HAYNHAA C eANHULbI. DTO
NO3BOIAET, B YaCTHOCTH, 3anpallnBaTb U nepecbinaTtb COO6LLI,EHVIF|, noTepAHHbIE NPU BHE3ANHOM pa3pbiBe COeAUHEHUA.

COO6LLI.€HMHM CECCMOHHOrIo ypoBHA HOMEpP HE NPUCBANBAIOT: B NOJ1€ seq YKa3biBae€TCA HO/b.
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[na noanepskaHus Nocief0BaTe/lbHON HyMepauum CooBLLEHMI, NP MHULMAEIM3ALUN CECCUM B COOBLEHUN Logon W03
yKasblBaeT HOMep MOC/eAHEro OTNPaB/IeHHOrO TOPrOBOro COOBLLEHMA B NONe last seq U OXKUAAEMbI HOMEp cieayto-
LLlero TOproBoro coobLueHWA B nosie expected seq.

Mpu nony4yeHUn coobLLEHNA C HOMEPOM, OTIMYHBIM OT OXWAAEMOTO, L3 Pa3pbiBAeT coeguHeHune. Mocne paspbisa
COEANHEHUA KNUEHTY cneayeT BHOBb NMOAKNOUYNTLCA, NpesBapuTenbHO 06paTUBLUUCE K CEPBEPY BXOAA, U BOCCTAHOBUTb
HOoMepa coobLEeHN COrnacHo 3HAYEHNAM, NOYYEHHbIM B COOBLWEHNN Logon OT Wto3a. LUno3 HUKoraa He UHULMKpPYeT
M3MEHEHUE OXKMAAEMOr0 3HaYEHMA HOMEpPA B C/lydae NoAy4YeHUA coobLLeHna ¢ HoMepom, 6onbLie 0XKUAAEMOTO.

ToproBas cucTemMa NoOALEPKUBAET HENPEPbIBHYIO HYMEPALMIO COOBLLEHNI MEXKAY TOPrOBbIMU CECCUAMMU, B TOM YMCIe
TOProBbIMU AHAMM. JNA NPUHYAUTENBHOMO COPOCA HYMepaLMM KNMEHTY HEOBX0AMMO NPU MHULMAIM3ALMN CECCUM YCTa-
HOBWUTb pnar reset seg=1 B COO6LEHMUMN Login.

4.1.6. 3aBepLueHue ceccumn

[na wraTtHOro 3aBepLlueHnA ceccmmn CTOpoHa oTnpasnsaeT coo6u.|,eHme Logout U OXunaaet pa3pbliBa coegnHeHnA B Nnoa-
TBEPXAEeHME 3aBepLlleHNnA ceCCumn.

Tabnnua 54. dopmat coobuweHns Logout: msgid=8002, pazamep=16

Cme- Mone L OnucaHue
LeHune
[frame] frame CeCcCcMOHHbIM 3arono0BoK
0 login asciilé JIorvH, MAEHTUPUKATOP KANEHTCKOrO LWt03a

4.1.7. OTKNOHeHUue coobeHunn

Ecnaun KnneHTcKkoe COOGLLI,eHME HeBEPHO Cd)OpMMpOBaHO WU COAEePXUT HEAONYCTUMbIE 3HAYEHUA Kakoro-nmbo nona, cu-
cTemMma OTK/IOHAET Takoe C006LLI,eHM€ M HanNpaB/AET KANEHTY yBeAOM/IeHWE Reject: B Nose ref msgidyKasaH Tmn c006-
weHuAa, B ref seq— HoMmep COO6LLI,EHMF| NMPUKNAAHOro ypoBHA WU HONMb ANA CECCMOHHOTIO C006U.I,eHMF|, B NOoNAX reason
N message COA4EPHKATCA KOO NPUYNHDBI OTKNIOHEHNA N ONUCaHNe NPUYNHbI COOTBETCTBEHHO.

Tabnnua 55. Popmat coobueHuns Reject: msgid=8102, pazamep=45

Cme- Mone Twun OnucaHue

LeHne
[frame] frame CeCcCMOHHbIN 3aroN0BOK
0 ref_seq int8 Homep oTKnoHsAemoro coobuieHun
8 ref_msgid int2 TN OTKIOHAEMOro coobLeHms
10 reason int2 Ko npuynHbI OTKNOHEHMA
12 message char32+1 MNapameTpbl OTKAOHEHUA NN TEKCTOBOE ONUCaHue
NPUYUHBI

4.1.8. Pa3pbiB coeguHeHUA

CucTtema paspbiBaeT coeAMHeHe Npu NoaydeHnr coobeHuns

® C HEM3BECTHbIM TMMNOM COObLeHNA msgid,
® C A/IMHOW size, HE COOTBETCTBYHIOLWEN YKAa3aHHOMY TUMY,
® C HOMEpPOM COOBLEHUA seq, OTANYHBIM OT OXKMAAEMOTO.

4.1.9. 3anpoc gaHHbIX

[na 3anpoca AaHHbIX KANEHTY caeayeT OTNPaBuUTb B LWKO3 TOpFOBOl‘;I CncTembl COO6LLI,€H e TopicRequest, yKa3aB naeH-
TVICbVIKaTOp NoTOKa: topic U OCTaBMB Nnoae clorder_id HE3aNOJ/IHEHHbIM.
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[Mana3oH 3anpalimBaembIX AaHHbIX A0/XKeH BbITb 3a4aH B NOAAX topic seq W topic segend O4HUM U3 CeAyIOLLMX
cnocobos:

* topic_seg=n, topic_segend=m — 3anpoc coobLieHni1 C Homepamu oT n Ao m.
* topic_seq=0, topic_segend=n — 3anpoc coobLleHN, HaYMHaA C HAMMEHbLUIEro AOCTYMHOro HOMepa A0 n.
Anroputm 3anpoca AaHHbIX U3 NMOTOKOB OnucaH B pasaenax 1.4.1n 1.4.2.

e lMpu omcmynaeHuu om anzopumma 0bpabomku GaHHbIX, npusedeHHo20 8 pasdenax 1.4.1 u 1.4.2, mopeosas
cucmema Moxem OmMKa3b6l8aMb 8 8bIM0HEHUU 3arpPocos U 8610a8amb coobujeHUs 06 owubKax.

Ecnn Toprosas cuctema MoKeT BbIMOAHUTL 3anpoc, TO KAMEHT NONYYUT OTYET O BbiNOAHeHUN TopicReport, nocne KoTo-
poro cneayeT 0XXMAaTb COOBOLWEHNUI ¢ AaHHbIMK. M0 3aBepLUEHNN Nepesayun AaHHbIX KANEHT TaKKe NoNy4YnuT coobuieHne
TopicReport.

EC/iM 3anpoc HEKOPPEKTEH MK HE MOKET BbiTb BbIMOSIHEH, TO KAUEHT NOoJIy4nT OoT4eT 06 OTKAoOHEHUK TopicReject.

Bo usbexaHue nepezpy3ku cemu 00X OUMeCb OKOHYAHUA roayvYeHUs coobuweHuli no npedeidywemy 3anpocy
neped mem, KOK omnpasasms Ho8bili 3anpoc.

Tabnuua 56. dopmat coobueHna TopicRequest: msgid=301, pasmep=101

Cme- Mone Tvun OnucaHune
LweHue
[frame] frame CeCcCMOHHbIN 3aron0BoOK
0 [user_header] user_header CTaHAapTHbIN 3aro/I0BOK
20 topic ascii64 NaeHTudUKaTop NoToKa
84 topic_seq int8 MepBbli HOMep 3anpalnBaembIx COObLLEHMUI
92 topic_seqend int8 MocneaHWin HoOmep 3anpallnMBaemblX COOBLLEHUIA
100 mode int1 Pexxum TpaHcnauuu. 3HaveHme: 0 (DATA_SLICE):
Cpe3 AaHHbIX

4.1.10. OTyeT 0 BbINO/IHEHUU 3aNPOCA

KnneHT nonyyunt otyeT TopicReport B NEPEUYNCTEHHBIX HUKE CNYYafX:
e ycrewHoe BbINOJIHEHME 3anpoca AaHHbIX TopicRequest;

® 3aBepuweHune nepegayun cpesa gaHHbIX.

OTyeT BK/tOYAET B cebs cnpaBoO4YHbIE NONA topic_lastseq n topic_lastseqsent, coaepxauime Homep nocnegHero
COO6LI.I,€HVIﬂ, Cd)OpMMpOBaHHOFO B NOTOKe, N HOMEpP nocnhegHero COOﬁLLI,eHMH, nepegaHHoOro KAneHTy, COoTBeTCTBEHHO.

Tabnuua 57. dopmart coobueHna TopicReport: msgid=401, pasamep=134

Cme- Mone Twun OnucaHue
LeHne
[frame] frame CeCcCcMOHHbIM 3aronoBoK

0 [gate_header] gate_header CTaHAapTHbIM 3aro/I0BOK

46 topic ascii64 NaeHTudUKaTop NoToKa

110 topic_id int4 Yucnosow MaeHTUPUKATOP NOTOKA

114 status int2 .
CraTyc nepefayun AaHHbIX. 3HaYeHume: 0
(DATA_SLICE): nepeaaya cpesa gaHHbIX
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Cme- Mone Tun OnucaHue
weHue
116 marker int2 n
PU3HaK Haya/la M OKOHYaHUA Nepeaayn AaHHbIX.
3HayeHus:
* 0 (START): Hayano Nepeaaym AaHHbIX;
® 2 (SLICE_END): nepenaya cpesa 3aBepLueHa
118 topic_lastseq int8 Homep nocnegHero coobuieHus, chopMmnpoBaHHO-
ro B MOTOKe
126 topic_lastseqsent int8 Homep nocnegHero cooblieHun, nepeaaHHoOro
KNNEHTY

4.1.11. Otyet 06 OTKNOHEHUM 3anpoca

Ecnm 3anpoc TopicRequest HEKOPPEKTEH MAN He MOXKET BbiTb BbIMOJHEH, TO KAMEHT MOAYYUT OTYET 06 OTKNOHEHWUU
TopicReject. lPMYMHA OTKNOHEHMA 3aNpOCa YKa3aHa B noJsie reason.

OTyeT TopicReject BKAOYAET B cebs cnpaBoyHble Nons topic lastseg WM topic lastsegsent, cogeprKalime HO-
mep nocneagHero C006U.I,eHMF|, C¢0pMMpOBaHHOFO B NOTOKe, N HOMep nocneaHero COO6LLI,€HVIF|, nepeaaHHoOro K1neHTy,
COOTBETCTBEHHO.

B noToKax ¢ naeHTnduKaTopammu Trades U IQ (cMm. LOKYMeEHT Adpeca 0715 nodKAoYeHuUs) B cOObLeHUsaxX TopicReject
Homep B NnoJsie topic firstseq COBMajaeT C HOMEPOM NepPBOro AOCTYNHOIO COOBLEHNA.

Tabnnua 58. Popmat coobuweHns TopicReject: msgid=402, pasmep=142

Cme- Mone Tun OnwucaHune
LeHne
[frame] frame CeCcCMOHHbIN 3aroN0BOK
0 [gate_header] gate_header CTaHAapTHbIM 3aroNI0BOK
46 topic asciie4 NaeHTndunkaTop notoka
110 topic_id int4 YncnoBoi MaeHTUGUKATOP NOTOKA
114 status int2 .
CTaTyc nepepaym AaHHbIX. 3HAYEHUSA:
e 0 (DATA_SLICE): nepenaya cpesa AaHHbIX;
e 2 (INACTIVE): HeT nepeaaum AaHHbIX
116 reason int2 .
Mp1YnHa OTKNOHEHUA. 3HAUYEHUA:
¢ 1 (BAD_TOPIC): HecywecTByOWMI naeHTUdU-
KaTop NOTOKa;
o 4 (DATA_NOT_AVAILABLE): gaHHble HeagoCTyn-
Hbl;
e 5 (DUPLICATE_REQUEST): noBTOpHbI 3anpoc;
¢ 5 (BAD_SEQ): HecywiecTBytOLWMI HOMEpP CO0b-
LEeHMA B NOTOKE;
¢ 7 (BAD_MODE): HeBepHOe 3HaYeHMe perKmma
118 topic_firstseq int8 Homep nepBoro coobuieHmaA ¢ Ha4yana TOProBoro
AHA
126 topic_lastseq int8 Homep nocnegHero coobuieHns, cbopMnpoBaHHO-

ro B NOTOKe
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Cme- Mone Tun OnucaHue
weHue
134 topic_lastseqsent int8 Homep nocnegHero cooblieHun, nepeaaHHoOro
KNNEHTY
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MpunoxxeHue A. Koabl ounb0oK

Tabnunua 59. Tabanua c onMcaHMem KogoB oWnboK

Koa OnucaHue
0 Ok
1 KopoTkue npogaku 3anpeLLeHsol.
5 MmeeTca He3anoNHEHHbIN Tar.
100 3ano/iHeH INWHWUIA TaT.
999 BHyTpeHHAA ownbKa.
1000 HeBepHbIA NOTUH.
1001 HeBepHbI MHCTPYMEHT.
1002 HesepHbiii client_id.
1003 HesepHbii napametp member_id.
1004 HeBepHbIli napameTp account.
1005 HeBepHasa KAMeHTCKadA rpynna.
1006 HeBepHbIl Ny IMKBUAHOCTY.
1007 UHCTPYMEHT He TopryeTca.
1008 HeBepHble napameTpbl MapLpyTU3aLUK.
1100 HeBepHoe HanpaBneHue 3aABKU.
1101 HeBepHas ueHa.
1102 HeBepHbIli napameTp price_extra.
1103 HeBepHbIli 06bEM.
1104 HesepHbIli napameTp amount_extra.
1105 HeBepHbIli TMN 3aABKW.
1106 HesepHblli napameTp time_in_force.
1107 HeBepHbIli napameTp passive_only.
1108 HesepHbIli napameTp auto_cancel.
1109 HesepHbili napametp flags.
1110 HeBepHbIli napameTp mode.
1111 HesepHbili napametp clorder_id.
1112 HesepHbIli napameTp orig_clorder_id.
1113 HeBepHbIli napameTp prime_exchange.
1114 HesepHbIli napameTp date_expire.
1115 HeBepHblii napameTp comment.
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Koa OnucaHue
1116 HesepHbili napametp level.
1117 HesepHbili napameTp trade_mode.
1200 HeBepHbIlA cermeHT.
1201 HesepHbili napameTp extral.
1202 HesepHbili OTC Kog, UHMLMATOpPa aApecHOM 3aABKU.
1203 HesepHbiit OTC Kog, KOHTpAreHTa a4pecHom 3as8BKU.
1204 HeBepHbIl TUM 3aABKM ANA MHCTPYMEHTA.
1205 HeBepHbIl TN 3aABKKU ANA NyNa TMKBUAHOCTU.
1206 HeBepHbIli TUN 33aABKM A4/1A YKa3aHHOIO KAMEeHTa.
1207 HeBepHasda ueHa gnA TMNa 3aABKU.
1208 HeBepHbIli 4ONONHUTENbHBIM 06BEM O1A TUNA 3aABKM.
1209 HesepHbili napameTp time_in_force gns Tmna 3anaBku.
1210 HesepHbili napametp flags gns Tuna 3anasku.
1211 HeBepHbIli HCTPYMEHT ANA peXXMMa NepecTaHOBKM 3asBKM.
1212 HesepHbili napameTp member_id ansa peknma nepecTtaHOBKU 3asiBKU.
1213 HeBepHbili napameTp client_id gna pexxnma nepectaHOBKM 3aABKMU.
1214 HeBepHbIli napameTp account A9 peXknma nepecTaHOBKM 3asBKMU.
1215 HeBepHO yKa3aHbl NapamMeTpbl OTK/IOHAEMO BCTPEYHOM afpeCcHOM 3aABKU.
1216 HeBepHble napameTpbl KOMaHAbI MepecTaHOBKU 3aABKN.
1217 HesepHbIli napametp time_in_force gna MHCTpymeHTa.
1218 HeBepHbIli pexnm nepectaHOBKK 3aABKM A4 NOTUHA.
1219 HesepHbili napametp flags gns HCTpymeHTa.
1300 3anonHeHbl ob6a napametpa orig_clorder_id v order_id.
1301 MNosTopeHue clorder_id ana norvHa.
1302 LleHa BHE IMMUTOB NO UHCTPYMEHTY.
1303 HepoCTynHbIM ANA KNMEHTA TN 33ABKMU.
1304 HepocTynHbin ana nyna NIMKBUAHOCTU TUMN 3aABKMN.
1305 HepocTynHbii gna maplupyTmM3aumm octaTka No YKasaHHOMY MHCTPYMEHTY Ny IMKBUAHOCTHU.
1306 YKasaHHbIM Ny IMKBUAHOCTU HEAOCTYNEH A5 K/NEHTa.
1307 YKas3aHHbIA TUN 3aABKU HEAOCTYNEH AN YKa3aHHOro MHCTPYMEHTa.
1308 JIOrMH He MmeeT NpaBa CHMMaATb 3aABKKU yYKa3aHHoro TKC.
1309 JlornH He MmeeT Npasa NnepeasuraTb 3aaBKM yKasaHHoro TKC.
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Koa OnucaHue

1310 JIOrMH He MeeT NpaBa OTK/IOHATb AAHHYIO 3aABKY.

1311 K yKasaHHOW 3asaBKe NpUMeHATCA KomaHaa Replace.

1312 3anBKa, KoTopas bblia oTnpasneHa A0 cb6os B TOProBoi CUCTEMbI, @ MOAYYEHA YKe NOCNE BOCCTAHOBNEHUA
cUCTEMBI.

1313 HepocTynHbI gna NMMUTUPOBAHUA MHCTPYMEHT.

1314 JIorMH He MMeeT NpaBa UCMNO/1b30BaTb AAaHHOE 3HaYeHue napameTpa mode.

1315 YYacTHWUKY K/IMPUHTA BbICTABEH 3aMpeT Ha OTNPABKY 3aABOK B AAHHbIW NyA IMKBUAHOCTW.

1316 YYacTHUKY TOProB BbICTaB/EH 3aNpeT Ha OTMNPaBKY 3aABOK B AAHHbIW Ny IMKBUAHOCTM.

1317 BbicTaBneH 3anpeT Ha OTNPaBKy 3aABOK C AAaHHOrO IOrMHa.

1318 KnneHTy BbICTaB/IeH 3anpeT Ha OTMPaBKY 3aABOK C AAaHHOrO IOrMHa.

1319 TKC BbICTaB/ieH 3anpeT Ha OTNPaBKY 3aABOK C AAaHHOrO IOTMHa.

1400 MHCTPYMEHT He AOCTyNeH ANa MapKeT-Menkepa.

1401 HeT npas ToprosBatb AaHHbIM MHCTPYMEHTOM.

1402 HeT npaB Ha yKa3aHuMe onuun He CBOAMUTb C MAapPKET-MENKEPOM.

1403 Y KnueHTa HeT Npas ToprosaTtb ¢ gaHHoro TKC.

1404 Myn NMKBMAHOCTM He AO0CTYNEeH AN AaHHOro MapLlpyTmMsaTtopa.

1405 HeT npas ToprosaTb AaHHOM KaTeropneit UHCTPYMEHTOB.

1500 YKasaHbl pa3Hble naeHTuduKaTopsl te_id.

1501 YKas3aH HeBepHbI naeHTUdMKaTop te_id.

1502 3anpoc nony4yeH Bo Bpemsa 0B6HOB/IEHWA MapamMeTPOB OrpaHMYeHHOro obecneyeHus.

1700 Y noruHa HeT nNpaBs ANA UCNOb30BaHUA OrpaHUUYeHHoro obecneyeHus.

1701 Y KAneHTa HeT NpaB ANA UCMO0Ab30BaHMA OfPaHNYeHHOro obecneyeHus.

1702 Y KNMEHTCKOW rpynnbl HET NpaB A/1A UCNO/Ib30BaHUA OrPaHUYEHHOro obecneyeHus.

1703 Y TKC HeT npaB 4214 UCNo/b30BaHWUS OrpaHMYEHHOro obecneyeHus.

1704 Y rnasHoro TKC HeT npaB A4/1a UCMONb30BaHMA OrpaHNYeHHoro obecneyeHus.

1710 HeBepHble NnapameTpbl orpaHUYeHHOro obecneyeHma Ana KAneHTa.

1711 HeBepHble napameTpbl OrpaHUYeHHOro obecneyeHuns aaa rpynnbl KAUEHTOB.

1712 HeBepHble napameTpbl orpaHuyYeHHoro obecneveHma ana TKC.

1713 HeBepHble napameTpbl orpaHMyeHHoro obecneyeHuns gna rnasHoro TKC.

1714 KomaHaa M3meHeHMA NapameTpoB orpaHMYeHHoro obecnevyeHns 4nA KNMeHTa NoayYeHa BO BpemMs BbINon-
HeHUA NpeablayLlein KomaHabl.

1715 KomaHaa n3smeHeHua NapameTpoB OrpaHMYEeHHOro obecneyeHuns ana KNMEHTCKOW rpynmnbl Noay4yeHa BO

BPEMSA BbIMOJIHEHWA NpeablayLLet KOMaHAbI.
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Koa OnucaHue

1716 KomaHaa nsmeHeHus napameTpoB orpaHMyYeHHoro obecneveHusa ana TKC nonyyeHa BO Bpems BbIMNoHe-
HUA NpeablayLLei KOMaHabl.

1717 KomaHza nsameHeHua napameTpoB orpaHMyYeHHoro obecneyeHmsa ana rnasHoro TKC nosyyeHa Bo Bpems
BbINONHEHWA NpeablayLLeit KomaHabl.

1720 HeBepHbIi AMMUT ANs OrpaHMYeHHOro obecneyeHus.

1721 HeBepHbIi IMMUT NO UHCTPYMEHTY AN1A OrpaHUYeHHoro obecneyeHus.

1722 HeBepHbIi AMMUT MO 3aABKe A1 OrpaHUMYeHHoro obecneyeHus.

1723 HeBepHbIi 4ONOAHUTENbHbIN TUMUT A1A OrpaHUYeHHoro obecnedyeHums.

1750 He BbINONHAETCA IMMUT ANA OFPaHUYEHHOTO obecneyeHns Ha YPOBHE KAWEHTa.

1751 He BbINONHAETCA IMMUT NO MHCTPYMEHTY A1 OrpaHUYEHHOro obecrneyeHns Ha YPOBHE K/IMEHTa.

1752 He BbINONHAETCA IMMUT MO 3aABKE A1 OFPaHMYEHHOr0 obecrneyeHns Ha YPOBHE KAMEHTA.

1753 He BbINONHAETCA LONONAHUTENBHBIV IMMUT ANS OFPAHUYEHHOTO 0becneyYeHmns Ha YPOBHE KAMEHTA.

1754 He BbINONHAETCA IMMUT A5 OrPaHUYEHHOro obecrneyeHnsa Ha YPOBHE KANEHTCKOM rpynnbl.

1755 He BbINONHAETCA IMMUT NO MHCTPYMEHTY A5 OFPaHUYEHHOro obecneyeHns Ha YPOBHE KAUEHTCKOM rpyn-
nbl.

1756 He BbINONHAETCA AMMMUT NO 3aABKe AN5 OFPAHUYEHHOTO obecneyeHuns Ha YPOBHE KAMEHTCKOM rpynnbl.

1757 He BbINONHAETCA A0MNONHUTENbHbIN IMMUT 1A OFPaHUYEHHOro obecneyeHns Ha ypoBHE KJMEHTCKOM rpyn-
nol.

1758 He BbINONHAETCA IMMUT AN5 OrpaHMYEHHOro obecneyeHuns Ha ypoBHe TKC.

1759 He BbINONHAETCA IMMUT NO MHCTPYMEHTY ANA OrpaHnYeHHoro obecneyeHnsa Ha yposHe TKC.

1760 He BbINONHAETCA IMMUT NO 3aABKe A1 OrpaHMYeHHOro obecneyeHuns Ha ypoBHe TKC.

1761 He BbINoNHAETCA AOMNONHUTENbHbIA NMMUT ANA OrpaHUYeHHoro obecnedyeHuns Ha yposHe TKC.

1762 He BbINONHAETCA IMMUT 15 OFPaHMYEHHOro obecrneyeHuns Ha ypoBHe rnaBHoro TKC.

1763 He BbINONHAETCA IMMUT NO MHCTPYMEHTY /1A OorpaHuYeHHoro obecneyeHns Ha yposHe rnasHoro TKC.

1764 He BbINONHAETCA IMMUT MO 3aABKE A1 OrpaHMYEHHOro obecrneyeHuns Ha ypoBHe rnasHoro TKC.

1765 He BbINONHAETCA AO0NONHUTENbHbIA NMMUT 1A OrpaHUMYEeHHOro obecneyeHns Ha ypoBHe rnasHoro TKC.

1766 Y KMeHTa UMetoTcA aKTUBHbIE 3aABKM OrpaHMYEHHOro obecneyeHus.

1767 Y KNIMEHTCKOWM rpynnbl UMEITCA aKTUBHbIE 3asiBKM OrpaHUYeHHoro obecneyeHus.

1768 Y TKC nmetoTcs akTUBHbIe 3asiBKM OrpaHuYeHHoro obecnevyeHus.

1769 Y rnasHoro TKC nmetoTca akTUBHbIE 3afiBKM OrpaHUYeHHOro obecneyeHums.

1770 ®yHKLMOHAN orpaHMYeHHOro obecneyeHns NPMOCTAHOBNEH HA YPOBHE K/MEHTA.

1771 ®PyHKLMOHaAN orpaHM4eHHoro obecnevyeHna NPMOCTAHOBAEH HA YPOBHE rPynMbl KJIMEHTOB.

1772 dyHKUMOHAN orpaHMYeHHOro obecneyeHns NPUOCTaHOBAEH Ha ypoBHe TKC.

1773 dyHKLMOHaN orpaHMYeHHoro obecneyeHns NPMOCTaHOBNAEH Ha YPOBHe rnasHoro TKC.
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1780 YKasaH HeBepHbI Ny IMKBUAHOCTU A/1A OrpaHuYeHHoro obecneyeHums.

1800 YKa3aH HeBEepPHbIN TUMN A4OXO4HOCTMU.

1801 YKa3aHo HeBepHOoe HanpaB/ieHWe Npeobpa3oBaHMA 4OXOAHOCTHU.

1980 HesepHbIli napameTp stages B none info.

2100 HesepHas napa (member_id, account).

2200 HeT npaB Ha NOCbIIKY OCHOBHbIX TOProBbIX MPUKA30B.

2201 BbiCTaB/IEH 3anpeT YPOBHSA KAMEHTCKOM rpynnbl.

2202 BbicTaBneH 3anpeT ypoBHA y4aCTHUKA TOProB..

2203 BbicTaB/ieH 3anpeT yPOBHSA yYaCTHUKA KAMPUHTA.

2204 BbicTaBneH 3anpeT ypoBHA agMUHUCTPATOpA.

2300 HeT npaBs Ha BbICTaB/eHME 3aABKM He3 NPOBEPKM JOCTAaTOYHOCTH.

2400 HeT npas Ha yaaneHue 3aaBKW.

2600 HeT npaB Ha BbiCTaBieHUE AMMUTA BUPTyanbHomy TKC.

2601 HeT npaB Ha BbICTaB/IEHNE INMUTA KNUEHTY.

2602 HeT npaBs Ha BbiCTaBNIEHWE AMMUTA FPYNNe KAUEHTOB.

2603 HeBepHbIli napameTp type.

2604 HeBepHbIli napameTp value.

2605 CoBnageHne napameTpos type.

2700 HepnocTaTouyHO CpeacTB Ha YPOBHE KANEHTa.

2701 HenocTaTouHO aKTMBOB HA YPOBHE K/NEHTA.

2702 HepoctaTouHO cpeacTB Ha YPOBHE rpynmbl KIMEHTOB.

2703 HenocTaTouHO aKTMBOB HA YPOBHE rpynnbl KINMEHTOB.

2704 HepocrtatouHo cpeacts Ha yposHe TKC.

2705 HepocTtaTo4yHO aKTMBOB Ha yposHe TKC.

2706 HepocTtaTouHO cpeacTs Ha ypoBHe rnasHoro TKC.

2707 HepnocTaToyHO aKTMBOB Ha ypoBHe rnasHoro TKC.

2708 HenocTaTouHO CpeacTB HA YPOBHE YYACTHUKA KAMPUHTA.

2709 HepoctaTtouHO 3a6/10KMPOBaHHbIX aKTUBOB.

3000 3anBKa OTBEPrHyTa ayKLUMOHOM (He Bbls10 HU CAe/I0K, HU NOCTaHOBKM B oYepesb 3aABOK BCAeACTBUE TOTO,
YTO TUN 3aABKK 'pPbIHOYHAA" UK 'niumntHan 10C').

3001 3anBKa OTBEPrHyTa ayKUMOHOM (He 6blJ10 HU CAeN0K, HYM NOCTaHOBKM B oMepeab 3aABOK BC/eACTBME BO3-

MOXHOM KpOCC-CAeNKM).
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3002 3anBKa OTBEPrHyTa ayKUMOHOM (He 6blJ10 HU CAENOK, HWM NOCTaHOBKM B 0Mepeb 3asABOK BCeACTBME BO3-
MOKHOIO BUAMMOTO NepeceyeHns odepeam 3aaBokK).

3003 YKasaHHasA KANEHTCKadA 3asBKa He HalaeHa.

3004 HalioeHa akTnBHan 6J10KMPOBKa N0 YKa3aHHOMY MHCTPYMEHTY.

3005 Y NorvHa HeT NpaB TOProBaTh AaHHbIM MHCTPYMEHTOM B TEKYLLMIA Nepuos,

3100 TKC nokynaTens u TKC npogaBua He MMetlT NpPu3Haka KOHBEPCUMOHHOTO baHKa.

3911 HeBepHbIli aeHTUGUKaTOp te_id.

4000 B KAMeEHTCKOM 3asBKe yKasaHa naowwagKka ECN, Ho v oHa HeaKTUBHaA, UM HEAKTUBEH HU OAWH M3 Ny/10B
JINKBUAHOCTM.

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

4002 3anBKa NPUHYAUTEIbHO MAPLLPYTU3UPYETCA Ha Ny IMKBUAHOCTU, KOTOPbIN HeAOoCTyneH. Bo3aMorKHO, npwm
OTK/IOHEHWW 3aABKN TOProBOM CUCTEMOM NO PUCKaM.

4003 KNneHT He 3aperncTpnpoBaH Ha BCeX Nyaax IMKBUAHOCTU, [OCTYNHbIX ana ECN.

4004 KAneHT He 3aperncTpupoBaH B TOProBol CUCTEME, B KOTOPYHO HAaNPAMYO HanpaBAAeTCcA 3asaBKa.

4005 KNMeHT He 3aperncTpmnpoBaH B Nyse AUKBUAHOCTU, B KOTOPbLIA HaNPAMYIO HanpaBAAeTCA 3asaBKa.

4006 3asnBKa He MOXeT HbITb MapLUPYTU3UPOBAHA HU B OAMH NYA INKBUAHOCTU.

4100 OKunpaeTca BbIMNO/HEHUE YAANEHUS AHHOWN 3asBKM.

4101 MpWKa3 OTK/IOHEH BHELLHEeM NIoWaaKoi.

4200 [Ons TKC, 3aperncTpupoBaHHOro B Ny/e IMKBUAHOCTU, YKa3aH HEBEPHbLIN K/IUEHT.

4201 YKasaH HeBepHbIn TKC ana nyia NIMKBUAHOCTM.

5000 HeBepHbIii TN cOObLLEHUS ANA NPUKAAAHOTO YPOBHA.

5001 HesepHbIli napameTp routing_dest.

5002 HeBepHbIli TN cOObLLEHUSA ANA NOoTUHa.

5003 Y NOornHa HeT Npas ANA A4aHHOIo TMNA COObLLEeHUA.

5200 JIOrMH ¢ gaHHbIM NAEHTUOUKATOPOM Y¥KE UMEET aKTUBHYH CECCUIO.

5201 HacTpoliku cepBepa Bxoaa ycrapenu.

5202 HesepHbili napametp heartbeat.

5203 HeBepHbIA NOTMH AW NapOob.

5204 HeBepHbIi HOMep Noly4EHHOTO COObLLEHMA.

5205 HeBepHbIli TN cO0bLLEHNA ANA CECCUOHHOIO YPOBHA.

5206 MNonb3oBaTenb He aBTOPU30BaAH.

5207 3anpoc Ha nepeoTnpaBKy NoJiy4eH BO BPEMA BbINOJJIHEHMA NpeablAyLLero 3anpoca Ha NepeoTnpaBKy.

5208 HeBepHbIi HOMep coobLeHUs Ansa NepecbiIKn.
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5209 HeBepHbIli napameTp reset_seq.
5210 Cnvwkom 601bLIOM ANano030H HOMEPOB 3anpPaLMBAEMbIX COOOLLEHUIA.
5211 HeBepHbIli pasmep coobLLEeHMA 411 CECCUOHHOTO YPOBHS.
5212 CoeayHeHMe pa3opBaHO ONEepPaToOpoM.
5300 HeBepHbIli TOMKUK.
5301 Cpes c 06HOBNEHUAMMU Y3Ke TPaHCAMPYEeTCA.
5302 He 3anpolueH cpes c 06HOBNEHUAMM.
5303 3anpawmnBaembiX AaHHbIX HET.
5304 3anpoc nosyyeH Npu BbINOIHEHUW MPeablAyLLEero aHaJ0rMYHoOro 3anpoca.
5400 MpucyTtcTBYET NapameTp reset_seq, Ho c6poc HOMepoB cOobLEHMA NpeablAyLWero CoeguHeHNa He BO3MO-
XKeH.
5401 MpeBbIWEeH IMMUT COODLLLEHWNIA.
5601 3anonHeHbl 06a NapameTpa account u parties.
7000 3anaBKa yaaneHa o otnpasku B ASTS.
7001 YaaneHue 3anaBKW, ANA KOTOPOWN HE NOJIyYeH OTBET.

TakKe MoryT NpuxoauTb OWNOKM B AManasoHe —11000-11999. 3To Koabl OWMBOK, KOTOpbIe BEPHY/Ia TOProBas cMCTEMA
MockoBcKol 6uprku (ASTS). YTo6bl NONYYUTb HOMEP OLUMBKM TOProBoM cucTembl ASTS, HY}KHO M3 BHYTPEHHEro Homepa
owmnbKK BblvecTb 11000. OnMcaHne TaKMX OLWMBOK KNIMEHT MOMKET Y3HATb U3 OKYMEHTaLMK K TOproBon cucteme ASTS.
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MpunoxxeHue B. UcTopua nsmeHeHunm

Bepcusa 1.13.0 24 gekabpa 2015 roga
1. dobaeneHo none is_test B coobweHuns Currency, Issue, Spot, Futures u Bond.

2. B coobuieHum Instrument gobasneHsbl nonsa is_test, te_id n be_mode, yaaneHo none reserved 1 MU3MeHEHO 3Haye-
Hue nonsa msgid.

3. B komnoHeHTe Underlying no6asneHo none flags n nuameHeHa pasmepHocTb nona qty.

Bepcusa 1.12.0 10 HoA6psa 2015 ropa

[o6aeneH HoBbI NoToK CurrentPriceOfMarket.

Bepcusa 1.11.1 14 oktabpa 2015 roaa
YTOYHEH TUM PbIHOYHbIX AaHHbIX ANA 3HaYeHuA 76 nons type B cooblieHnn obHoBaeHna Commons.

Bepcus 1.11.0 1 okta6pa 2015 roaa

YTouHeH pasmep aas komnoHeHTa Underlying: nameHéH Tmun nons qgty.

Bepcusa 1.10.1 6 aBrycta 2015 roaa
[obasneH pasgen 1.4.

Bepcua 1.10.0 2 uiona 2015 roga
1. U3smeHeH nopapok nonelt trade_mode_id v reserved B Tabaunue ana coobueHms Instrument.
2. [lobaBneHo 3HauyeHne 76 nons type ansa coobuieHmsa obHoBaeHMa Commons.

Bepcusa 1.9.0 19 nioHa 2015 roaa

M3meHeH dpopmart coobLueHmna Instrument: pasmepHOCTb NoAA trade mode id ymeHblueHa Ao ABYX DaiiT, nepes HUM
nobasneHo none reseved

Bepcua 1.8.4 27 anpens 2015 roaa
YTOUHeH pa3mep gnsa coobuieHunsa cpesa Commons.

Bepcua 1.8.3 25 mapra 2015 ropa
YTouyHeHa nocseaoBaTeNnbHOCTb 3anucei nons [fee rate].

Bepcua 1.8.2 18 mapra 2015 roga
YTO4YHEH pasmep Ans coobuieHuns cpesa Commons.

Bepcusa 1.8.1 13 mapra 2015 roga
JobaeneHbl 3HaueHus 79, 80, 81, 82, 83 n 85 B none type ana coobuweHns obHoBneHns Commons.

Bepcusa 1.8.0 20 pespana 2015 ropa

[obaeneHo none accrued_interest B coobuieHmm Spot.

Bepcusa 1.7.0 11 ¢pespans 2015 roga
1. B noTOKM MHCTpymeHTOB AobaBneHo coobuieHue TradinginstrumentLimits.
2. [o6asneHbl nona limit_up u limit_down B coobuieHune Instrument.
3. [Oob6asneHo none is_ext_close B coobuweHune TradeModes.
4

. [lobaBneHbl nons reg_num, issuer_name, issuer_country, face_value, face_value_currency, total_amount,
security_type, issue_date u quotation_list ans coobuweHus Issue.

5. [lobaBneHbl nona reg_num, issuer_name, issuer_country, face_value, face_value_currency, issue_amount,
security_type, issue_date u quotation_list gns coobuieHuns Bond.

6. B coobuweHnn Bond nepenmeHoBaHo none maturity_date 8 maturity.

Bepcua 1.6.0 20 Hosa6pa 2014 roaa
1. [Job6asneHo HoBOe 3Ha4YeHMue B nNosie mode Ans KoMnoHeHTa Period.
2. [obaBneH AONOAHUTENBHbIV NOTOK CPe30B Aaa notoka Commons.
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3. ,ﬂ,06aBl'IeHbl HOBblI€ TUNbl PbIHOYHbIX AAHHbIX B COO6LLI.6‘HVIVI CommonsUpdate.

Bepcusa 1.5.1 29 okTa6pa 2014 roaa
1. B nonsax type u scalping_type B coobweHum Instrument M3meHeH CNMCOK 3HAYEHUIA.
2. AKTYyann3MpoBaHbl CNPaBOYHbIe AaHHble TPAHC/MpPpyemble B NOTOKe Instruments.

Bepcua 1.5.0 16 oktabpa 2014 roaa

[obasneHo none price_average B coobueHne cpesa Commons.

Bepcua 1.4.0 6 okTabpa 2014 ropa
[ob6asneHbl HOBble 3Ha4YeHMA Noas type B coobuieHne obHosneHna Commons.

Bepcusa 1.3.0 1 oktabpsa 2014 ropa
1. U3meHeHbl msgid B coobuieHmax Currency, Issue, Bond, Futures, Spot, Instrument.
B noToKuM MHCTpymeHTOB AobaBneHo coobueHue TradingInstrumentStatus.
M3meHeHa pasmepHocCTb Nosa code B coobuieHmax Currency, Issue, Spot, Futures n Bond.
M3meHeHa pasmepHocTb noaa symbol B coobuieHmm Instrument.
JobaBneH KOMNOHEHT instrument_status B KomnoHeHT Exchangelnstrument.

o vk wWwnN

B coobuueHunm Instrument none status 3ameHeHO KOMMOHEHTOM instrument_status.

Bepcua 1.2 26 asrycra 2014 roaa
1. JobaeneHo coobuieHre Bond B noTok Instruments
2. [ob6asneHbl nona price_auction_close n vol_auction_close B coobuieHne cpesa Commons

Bepcusa 1.1 1 asrycra 2014 roga
Job6aeneHo coobuieHne CombinedCommodity B noTok Instruments

Bepcusa 1.0 6 nona 2014 ropa
[o6aeneH notok Instruments

Bepcus 0.3 4 uoHAa 2014 ropa
1. UameHeH popmaT coobuieHuns ana notoka OrderBook: gobasneHo none Pricelevel_offset; konnyectso 3anuceit
BNOXKEHHOW rpynnbl PriceLevel Tenepb MoeT 6bITb NPOM3BO/IbHBIM

2. U3meHeH dopmar coobuieHunsa ans noToka BestPrices: gobasneHo none BestPrice_offset; konnyecTtso 3anucei Bno-
YKEeHHOM rpynnbl BestPrice Tenepb moxeT 6bITb MPOMU3BO/IbHbIM

3. U3meHeH dopmat coobweHna CommonUpdate: nobasneHo none CommonEntry_offset; konnyectso 3anucei Bno-
»eHHol rpynnbl CommonEntry Tenepb MoeT 6bITb NPOM3BO/IbHBIM

4. WN3meHeH dopmat coobuieHnin SnapshotStarted n SnapshotFinished: nobasneHo none server_time nepsbim nocne
3aronoBka frame

5. U3meHeH nopagoK nonei B coobuweHnsax Heartbeat n EmptyBook: none server_time crtasno nepsbim nocne 3aro-
noska frame

6. W3meHeH popmaT coobuieHna Report (oTBeT cepBepa Bxoaa): fobasneHo none addresses_offset; konumuectso 3a-
nucen BnoxeHHoOM rpynnbl addresses Tenepb MOXeT 6bITb NPON3BOJIbHBIM

7. W3meHeH dpopmart cooblyeHuns ResendReport: paamepHoOCTb nons status yseanyeHa Ao int2

8. M3meHeH dopmaT cooblieHma TopicReport: pasamepHoCTb noseli status U marker ysenmyeHa go int2
9. M3meHeH 3arono0BOK COObLLEHMI, BO3BPALLAEMbIX LLIHO30M BOCCTAHOBNAEHMA

10. UsmeHeH nopAapokK nosiel B KOMnoHeHTe gate_header: server_time, source_id, clorder_id, user_id
11. UameHeH nopAagoK nonei B KomnoHeHTe topic_header: topic_id, topic_seq, server_time, source_id

Bepcusa 0.2 22 maa 2014 ropa

[obasneHo onucaHuWe WAKO3a BOCCTaHOBeHUA (pasgen 4)

56



	Трансляция рыночных данных (бинарный протокол)
	Содержание
	1. Краткий обзор сервиса
	1.1. Потоки данных
	1.2. Режимы трансляции
	1.3. Каналы трансляции
	1.4. Порядок получения и обработки данных из потоков
	1.4.1. Правила обработки данных из потока с заменяющими обновлениями (пример для потока OrderBook)
	1.4.2. Правила обработки данных из потока с пополняющими обновлениями (пример для потока Trades)


	2. Общая информация о протоколе
	2.1. Типы данных
	2.2. Структура сообщений
	2.3. Общие компоненты сообщений
	2.4. Сообщения в шлюзе восстановления
	2.5. Обработка сообщения с повторяющимися компонентами и полями
	2.6. Значения source_id
	2.7. Идентификаторы пулов ликвидности
	2.8. Размерность объема

	3. Сообщения в потоках
	3.1. Сообщения начала и окончания среза
	3.2. Поток OrderBook
	3.3. Поток Trades
	3.4. Поток CurrentPriceOfMarket
	3.5. Поток BestPrices
	3.6. Поток Commons
	3.7. Поток TheorPrices
	3.8. Поток Instruments
	3.9. Тактовые сообщения

	4. Шлюз восстановления сообщений
	4.1. Сессионный уровень
	4.1.1. Сервер входа
	4.1.2. Инициализация сессии
	4.1.3. Поддержание сессии в активном состоянии
	4.1.4. Ограничение частоты отправки сообщений
	4.1.5. Номера сообщений
	4.1.6. Завершение сессии
	4.1.7. Отклонение сообщения
	4.1.8. Разрыв соединения
	4.1.9. Запрос данных
	4.1.10. Отчет о выполнении запроса
	4.1.11. Отчет об отклонении запроса


	Приложение A. Коды ошибок
	Приложение B. История изменений

