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KpaTkuit 0630p TOProBoi cucTemsl

1. KpaTkuut 0630p TOPproBor cCUCTEMbl

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

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

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

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

4

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

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

1.1. UHCTpyMeHTbI, AOCTYNHbIE B TOProBOU cucTeme

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

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

Tabnuua 1. OTAnumna B MHTEpPNpeTauun nonein coobueHmi

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

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

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

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

1.2.1.1. Tunbl 3a9BOK

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

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

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

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

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

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

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

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

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

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

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

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

1.2.2. Pe}Xum neperoBopHbIX CAENOK

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

1.2.3. PexXxum neperoBOpHbIX CAENOK peno

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

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

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

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

1.2.4. AYKUMOH 3aKpbITUA HA PbIHKE MHOCTPAHHDbIX LEeHHbIX bymar

B ayKLMOHEe 3aKPbITUA PbIHKA MHOCTPAHHbIX LeHHbIX Bymar 4OCTYyMNHA TONbKO PbIHOYHAA 3aABKA C YKa3aHMEM BpeMeHu
OENCTBUA - aYKLMOH 3aKpbITUA. CABNKM B ayKLMOHE 3aKPbITUA MO MHOCTPAHHbIM LLeHHbIM ByMaram UCNoJTHAOTCA No odu-
LMaNbHOM LieHe 3aKPbITUA MHCTPYMEHTOB TOTO Ny/1a IMKBUAHOCTH, Ha KOTOPOM AaHHasA LLeHHan Bymara npoLuaa ANCTUHT.
3aABKK, NPMBOAALLME K KpOCC-caeKe, ByaAyT aBTOMATUYECKM CHATbI NY/10M IMKBUAHOCTY.

MopAanoK NposeaeHnA TOPros B ayKUMOHE 3aKpbITUA:

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

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

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

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

[nsa Toro uytobbl NoaaTb 6e3aapecHyto 3aABKY, KJAMEHT OTNPaBAAET B TOProBy cUCTeMy cooblueHne AddOrder. Kax-
[anA 33aABKa JO/IKHA coAepKaTb KAMEHTCKUI naeHTUUKATOP clorder id, YHMKaNbHbIN ANA KAXKAO0r0 JIOTMHA B TeYeHNe
OMepaunoHHOro AHs.

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

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

PucyHok 1. Moaauya 6e3aapecHol 3aaBKHU

2.2. [NocTaHOBKA 3aABKU U OTKZIOHEeHMe MapLupyTu3aLum

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

Omyemebl 0 YaCMAX 30A8KU, MAPWPYMU3UPOBAHHbIX 8 Mysbl ﬂUKSUdHOCITIU, He omnpasanAaromca KaueHmy ripu
Oﬂpedeﬂ8HHbIX 3HA4YeHUAx napamempos s102uUHa.

Ecnv nyn AMKBUAHOCTM COOBLLAET O HeYAAYHOW MapLIPYTU3aALMK, KIMEHT NONYYUT OTYET RejectReport 06 OTKNOHEHUM
MapLIpyTM3aLunn UM OTYET CancelReport O CHATUM YacTU 3aABKM, PABHOMN OTKIOHEHHOMY 06bemy.

Mpu onpepeneHMn Hamnydwero ucnonHeHus 3aseka Fill Or Kill moxeT 6bITb MapLWwpyTU3MPOBaHA TONbKO Ha OAWH Myn
JIMKBUAHOCTW. ECIM NyN MOXKET yA4,0BNETBOPUTDL 3TY 3aABKY, KIMEHT NOJTYYMT BCE OTYETbI B 06bIYHOM pexkmnme. Eciv 3asnBKa
He MOXKeT bbITb UCNOHEHA B MyNe IMKBUAHOCTM, TO OHa ByZieT OTK/IOHEHA, U KIMEHT Noc/e oTyeTa o fo6aBNeHNM 3a8BKK
AddReport NONYYUT OTYET 06 OTKNOHEHUN MapPLWIPYTU3aUMN RejectReport UAM OTYET O CHATUM 3aABKN CancelReport.
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AddOrder: clorder_id=A
>
AddReport: clorder_id=A, order_id=B
<€
< AddReport: clorder_id=A, order_id=B, exch_orderid=C
a) ycrnewHas nocmMaHo8Ka 3aA68KU
Cucrema o3
AddOrder: clorder_id=A TOproBou
nonb3osatens
cuUcTembl
AddReport: clorder_id=A, order_id=B
<€
RejectReport: clorder_id=A
<€
€ CancelReport: clorder_id=A, order_id=B
6) omKaoHeHuUe uau CHAMuUe 3a88Ku

PVICyHOK 2. Mogayva 3aABKKU, NOCTAHOBKA 3aABKU UM OTKJOHEHME 3aABKU

2.3. AcnonHeHue 3aABKM

Mpw coBeplieHUM coeNoK KANEHTY 6YLI,yT HanpaBaeHbl OT4eTbl Execution 06 UCMNOJ/IHEHMY 3aABKN B nyne 1MKBUAHOCTU
N N3MeHeHUn obbema 3asBKM B TOpI'OBOVi cncreme.

Omyemebl 0 YaCMAX 30A8KU, MAPWPYMU3UPOBAHHbIX 8 Mysbl nuxeudHocmu, He omnpasanAaromca KaueHmy rpu
OﬂpedE‘!TEHHbIX 3HAYeHUAx napamempos s102UHa.

Caenku, copeplUeHHble B paMKax OAHOVI TPaH3aKUnn (O,CI,HOBpeMeHHOVI nocnenoBaTte/sIbHOCTHU CAENOK C BXOLI,FILLI,eﬁ 3aAB-
KOf/‘i), BK/IOYEHbI B OAWH UM HECKO/IbKO NnocaenoBaTeibHbIX OTYETOB. B oTyeTax B none amount rest yKa3aH HecBeAeH-
HbI OCTATOK nocne COENOoK, a CaMun cCaenkun npeacrasnaoT coboli 3anncK B KOMMOHEHTe deals.

AddOrder: clorder_id=A

>
AddReport: clorder_id=A, order_id=B
Cucrtema AddReport: clorder_id=A, order_id=B, exch_orderid=C Linto3 .
nonb3osatens TOprosoun
cucTembl

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

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

A A A A

PucyHoK 3. Mogaya 3asaBKM M NoyYeHne 0T4eToB 06 MCMOHEHMM

2.4. CHATMe OCTaTKa 3aABKU NYIOM IMKBUAHOCTU

B HEKOTOPbIX CAyYanX Ny JIMKBUAHOCTU CHUMAET HECBEAEHHYIO YacTb 06bema 3asaBKM, HanpuUmep HeCBEAEHHYIO YacTb
pbIHOYHOM MM |OC-3asBKM, UAM YACTb 3asABKM, UCMOJHEHME KOTOPOM npueeno 6bl K Kpocc-caeske. Mocne otyeTos
O NMPUHATUW 3aABKM, OTYETOB O MapLpyTM3auuu B My/e JIMKBUAHOCTM W OTYETOB O CAE/NKAX KAMEHT MOSYYUT OTYEeT
CancelReport O CHATMM B NyJie IMKBUAHOCTM OCTaTKa MapLIPyTU3MPOBAHHOIO 06bema M YaCTUYHOM WM MOJIHOM CHS-
TUM OCTaBLUeroca o6bema 3anBKu.

Omyemebl 0 YaCMAX 30A8KU, MAPWPYMU3UPOBAHHbIX 8 Mysbl AUKBUGHOCMU, He omnpaessIAmca KaueHmy rnpu
Ol'lpeaeHEHHle 3HAYeHUAXx napamempos s102UHa.
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an Hannyvywem UCNONTHEHNU TOProBaAa CUCTEMA MOXKET MEHATb MapLPyTMU3aLl U0 C 0OAHOro nysa TMKBUAHOCTU Ha ApPY-
roi. Bstom cny4yae nocne noayvyeHma otyeTa O BbICTaBNEHUN 3aABKN AddOrder UM OTYETa 06 MCNONHEHUWN YaCTM 3aABKN
KNNEHTY cneayeT OXXnaaTb OT4ETbl O CHATUU 3aABKU U BbICTaB/1EHUN HOBOW.

2.5. CHATMe OoCTaTKa 3aABKU KIMEHTOM

lMocne NocmaHoOBKU 3aA8KU 8 Mnysae AUKBUOHOCMU CHAMb omoesnbHbIl Mapuwpymu3uposaHHsIli 06vem Hegos-
MOMCHO. CHAMUIO N001eHUM MO/bKO 3AA8KA UESUKOM.

KNMEHT MMeeT BO3MOMKHOCTb OTO3BaTb HECBEAEHHbI OCTAaTOK 3aABKW. A 3TOro KAMEHTY HeobXo4MMO HanpasuTb
B LU/11O3 TOProBOM CUCTEMbI 3aMPOC Ha CHATME CancelOrder, yKa3as MAEHTUOMKATOP M HEKOTOPbIE NapameTpbl 3aABKM.

B cnyyae ycnewHoro cHATUA KANEHTY 6y,a,y1' HanpaBaeHbl 0TYeTbl CancelReport: CHa4vyasna OTYETbl O CHATUU OGbeMOB,
MapWwpyTU3NpPOBaAHHbIX B NYy/ibl TIMKBUAHOCTU, @ 3aTEM OTYET O CHATUU 3aABKU B TOpFOBOI;'I cncreme.

Omyemebl 0 YaCMAX 30A8KU, MAPWPYMU3UPOBAHHbIX 8 Mysbl AUKBUOHOCMU, He omnpassaArmca KaueHmy rpu
OﬂdeEﬂE’HHbIX 3HA4YeHUAx napamempos s102UHa.

Ecnaun TOprosaa cuMcrtema oTnpasuia 3anpocC Ha CHATUE MapPLWPYTU3UPOBAHHOIO obbema B nyn "MKBUAHOCTU U OXMNAOaeT
OTBETA, TO K/IMEHTY ByaeT HanpaBaeH OTYeT RejectReport CO CTAaTyCOM Pending cancel B MNOJIE message.

EC/IM OCTaTOK 3aBKM HE MOXKET BbITb CHAT MW Y IOTMHA-0TNPABUTENA HEAOCTATOYHO NPaB AOCTYNa, TO 3aNpPOC Ha CHATUE
6yneT OTKAOHEH OTYETOM RejectReport.

CancelOrder: clorder_id=A, order_id=B

CancelReport: clorder_id=A, order_id=B

CancelReport: clorder_id=A, order_id=B
< - - Llinto3

TOpProsomn
cucTembl

Cucrtema
nosb3oBaTensa a) ycnewHoe cHamue

CancelOrder: clorder_id=A, orig_clorder_id=B

RejectReport: clorder_id=A, orig_clorder_id=B

6) omknoHeHuUe 3anpoca Ha cHAmMue

PucyHok 4. CHATME 3aABKMK

2.6. CHATUEe MHOXeCTBa 3aABOK

KNIMEHT MOXKeT 3anpoCcuTb CHATUE MHOXKECTBA 3asiBOK MO KAKOMY-/IM60 NPU3HaKy, Hanprumep 3asiBKM MO YKa3aHHOMY WH-
CTPYMEHTY, NOZaHHbIe C JAHHOTO JI0TMHA. 1A 3TOro KAMEHTY HeobX0AMMO HanpPaBUTb B LLJTHO3 TOPTrOBOM CUCTEMbI 3aNPOC
Ha CHATME MHOKECTBa 3asBOK MassCancel, YKa3aB B HEM PEXUM CHATUA U, NPY HEOBXOAMMOCTU, NapameTPbl 3asiBOK.

MonyymB Takow 3anpoc, TOProBas cuctema oTbMpaeT 3aABKKU, COOTBETCTBYIOWME YKAa3aHHbIM KPUTEPUAM, U HanpaBaaeT
3anpocbl Ha CHATUE MapLLPYTU3MPOBAHHbIX 06bEMOB B NyJbl IMKBMAHOCTU. B cnyyae ycnewHoro BbINoJIHEHUA 3anpoca
KANeHTy 6yayT HanpaB/ieHbl oT4eTbl CancelReport O CHATUM MApPLIPYTU3MPOBAHHbBIX 06bEMOB B MyNax IMKBUAHOCTU U
oTyeT MassCancelReport 06 MCNONHEHUU NPUKa3a C KOIMYECTBOM CHATbIX 3aABOK. [TOPAAOK CHATUA 3aABOK NpW 3anpo-
ce MassCancel He pernameHTMpoBaH. Ecavm HM ogHOM 3aABKM, COOTBETCTBYIOLLENM 3a4aHHbIM NapameTpam, He o6Hapy-
YKEHO, TO LUH03 TOProBOM CUCTEMbI BEPHET KNNEHTY TONbKO MassCancelReport.
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MassCancel: clorder_id=A
>
CancelReport: clorder_id=C1, order_id=B1, reason=USER_MASS_CANCEL
CancelReport: clorder_id=Cn, order_id=Bn, reason=USER_MASS_CANCEL
Cucrema . id= tmos
< MassCancelReport: clorder_id=A TOproBoii
nonb3oBarens
cUcTeMbl
a) ycnewHoe cHamue
MassCancel: clorder_id=AA
>
MassCancelReport: clorder_id=AA
<€
6) HeycrniewHoe cHAMue

PucyHOK 5. CHATME MHOXecTBa 3aABOK

2.7. NMopaya u CHATUE aAPECHOM 3aABKMU

[nsa Toro 4tobbl NOAATH afPECHYI0 3aABKY, KAMEHT OTNPaBAAET B TOProBylo cucTeMy cooblieHne AddOrder CO 3Ha-
YyeHMeM type=NEGOTIATED. KNIMEHTCKanA 3aaBKa O0/MKHA coAeprKaTb UAEHTUOUKATOP OTNPABUTENA aAPECHON 3aABKM
initiator party, UAEHTUOMKATOP NOyYaTeNa afApPecHON 3aABKM ctrparty; TaKKe KNMEHT MOXKET YKasaTb Kog, AJ1A
COBEPLUEHWNA aAPECHOW cae/lKM match ref.

B cnyyae NnpuUHATUA aApeCcHOM 3aABKM TOProBOM CUCTEMOW M yCMELWHON MapLIpyTU3aLmMm B MY/ IMKBUAHOCTM KIUEHT NOJy-
ynUT oTYeTbl AddReport; €C/IM e 3asBKa OTK/IOHAETCA, TO TOProBas cMCTeMa BO3BPaTUT OTYET RejectReport (noapob-
Hee cMm. pasgen 2.1).

MNMocne NPUHATMA afpPECcCHON 3aABKM NYNIOM NKBUAHOCTM KOHTPAreHTy byAeT HanpaBieHo usBelleHne CounterReport
0 NMoABAEHUN HOBOW 3aABKMU.

,CI,O TeX NOpP NOKa KOHTPAreHT He No4acT BCTPEYHYIO 3aABKY, KIMEHT-0TNPaBUTENb MMeEeT BO3MOXKHOCTb OTO3BaTb CBOIO
3aABKy. [/18 TOro 4To6bl CHATH CBOIO aAPECHYIO 3aABKY, KNIMEHTY CleayeT OTNPaBUTb B W3 cooblieHne CancelOrder,
yKasas maeHTUdMKaTop 3asABKM. Ecam agpecHas 3asBKa OyaeT yCMewHo CHATa, TO OTMNpasuTeslb MOMYYUT OTYETHI
CancelReport (nogpobHee cm. pasgen 2.5), a KOHTpareHT — CounterUpdateReport.

AddOrder: clorder_id=A, initiator_party=B, ctrparty=C

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

<

AddReport: clorder_id=A, initiator_party=B, ctrparty=C,

Cucrema order_id=F, exch_orderid=G e . CounterReport: initiator_party=B, ctrparty=C T
nosb3oBatens < TOproBsoit » nonb3osatens
(knuenT 1) CcUCTEMDI (knueHT 2)

CancelOrder: clorder_id=A

>

P CancelReport: clorder_id=A, order_id=F, exch_orderid=G

CounterUpdateReport: initiator_party=B, ctrparty=C,
CancelReport: clorder_id=A, order_id=F order_id=F

PucyHok 6. Moaaya 1 cHATUE afpecHOM 3asBKN

2.8. MNocTaHOBKa BCTPEYHOU aapeCcCHOU 3aABKU

LOna npuHATUA NpeanoXKeHunaA, yKa3aHHOro B ap,peCHoﬁ 3aABKE, KOHTPareHTy HeOﬁXOﬂ,MMO OTNPaBUTb BCTPEYHYIO agpec-
HYO 3aABKY. MIHCTpyMmeHT, obbvem, n LeHa BCTpeHHOVI 33aABKN OO0/1XKHbl COBNaAaTb C NapameTpamin 3aABKM MHUUKMATOPA,
HanpaBneHune BCTpe"IHOﬁ 3aABKN JO/1KHO 6bITb NPOTUBOMNO/IOXKHbIM.

B cnyyae HecooTBeTCTBUA B LieHe, 06bemMe, MHCTPYMEHTE, HanpaBaeHUM 3as8BKU U/UAN KOHTpareHTe BCTPEYHas 3asBKa
6yaeT BbICTaB/eHa Kak HOBas afpecHas 3asBKa M ByAeT 0KMaaTb CBEAEHMA CO BCTPEUYHOMN 3asBKOM.

10
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Cucrema
nosnb3osatens
(knuent 1)

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

\ 4

omyemel 0 0obasneHuUU 3aA8KU

LWinto3
TOprosoit
cucTembl

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

\4

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

A

omyemel 0 006aeneHUU 30A6KU

PucyHOK 7. YcnelwlHasa NocTaHOBKA BCTPEYHOW afpeCHOM 3aABKM

Cucrema
nonb3osarens
(knuent 2)

2.9. OTKNOHEHUE aApeCcHOU 3aABKU KOHTPareHTom

KOHTpareHT umeeT BO3MOXKHOCTb OTK/IOHUTb a4 peCcHYH0 3aABKY. [Jna sToro emy HeO6XO,EI,VIMO HanpaBwuTb B W03 TOpFOBOl‘;I

CUCTEeMbI 3anpoc Ha OTK/IOHEHUEe CounterDecline, yKa3aB MAEHTMd)MKaTOp U HEKOTOPbIE NapaMeTpPbl 3aABKW.

B cnyyae ycnewHoro oTKAOHEHMA KOHTpareHTy ByayT HanpasieHbl oTYeTbl CounterDeclineReport (CHayana otyer
06 OTKNOHEHMM afpecHO 3aaBKM B Nyne anksnaHocTn MAO «CaHkT-MNeTepbyprckas bupa» (market id=1000),a3aTtem
oT4yeT 06 OTK/IOHEHWMN afiPeCHO 3asABKK B TOProBoi cucTeme (market id=1001)) U CounterUpdateReport, a UHULU-

aTopy 3asABKM OTYeTbl — CancelReport (nogpobHee cm. pasaen 2.5).

Ecnv agpecHan 3aaBKa He MoXKeT 6bITb OTKNOHEHA, TO B OTBET KOHTpPAareHT NONYy4YnUT OTYEeT RejectReport 06 OTKNOHEHUU

CBOero 3anpoca.

Cucrema
nonbsosarens
(knunenT 1)

AddOrder: clorder_id=A, initiator_party=B, ctrparty=C

omyemsl 0 006aeneHUU 3aA6KU

CancelReport: clorder_id=A, order_id=D, exch_orderid=E

A

CancelReport: clorder_id=A, order_id=D

LWnto3
TOprosoi
cUCTEMDI

CounterReport: initiator_party=B, ctrparty=C,
order_id=D

CounterDecline: order_id=D

CounterDeclineReport: order_id=D, source_id=1000

CounterDeclineReport: order_id=D, source_id=1001

CounterUpdateReport: initiator_party=B, ctrparty=C,
order_id=D

PucyHok 8. OTK/IOHEHWE aipPEeCHOM 3aBKM
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Cucrema
nonb3oBarens
(knuenT 2)




O6wan nHPpopmaumsa o NpoToKoIe

3. O6bwan uHpopmauua o NPoOToKoNe
3.1. Tunbl AaHHbIX

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

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

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

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

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

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

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

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

3.2. CTpyKTypa coobueHum

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

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

3.3. O6wme KOMNOHEHTbI CO0bLLEHUM

Tabnuua 2. dopmat KomnoHeHTa frame: pasmep 12 6aliToB

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

Tabnuua 3. dopmat KOMNoHeHTa instrument: pasmep 6 H6ainTos

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

Mone

Tun

OnucaHue

clorder_id

ascii20

KnneHTcknin naeHTdmKaTop 3aaBKU

Tabnnua 5. Popmat KomnoHeHTa gate header: pasmep 46 baittos

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

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

Tabnuua 6. opmaT KOMNOHEHTa account: pasmep 36 6anTos

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

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

Tabnnua 8. PopmaT KOMMNOHEHTa ot ccodes: pa3m

ep 32 baitTa

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

3.4. O6paboTKa coobLieHnA ¢ NOBTOPAIOLWMMMUCA
KOMMNOHEHTaMM 1 NonAMu

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

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

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

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

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

< nepeow
componentA —entry 1 3aMMcK KOMMNoHeHTa B

componentA —entry 2

d
)

componentB —entry 1

PucyHOK 9. Cxema co0bLLEeHMA C ABYMSA NOBTOPAIOLLMMMUCA KOMMNOHEHTaMM

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

componentC—entry 1

componentD_offset [int2] .
CmelleHne nepeoit

componentD_count=1 [int2] 3anucu

componentC — entry 2

componentD_offset [int2]
CmelLeHVe nepBoi

componentD_count=2 [int2] 3anucu
>

componentD —entry 1

componentD —entry 1

componentD — entry 2

PucyHok 10. Cxema ABYXYPOBHEBOMO BNOXEHUA KOMIMOHEHTOB

3.5. 3HaueHua source id

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

Tabnnua 9. Bo3spallaemble KNMEHTY 3Ha4yeHna source id

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

3.6. UpeHTUPUKaTOpbI NYNOB IUKBUAHOCTU

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

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

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

1015 — ucrnonHeHune Ha nynax amksngHoctn CLUA

1016 — pblHOYHasA MHbOpPMaLMA ¢ NynoB AnKeuaHocTm CLUA
1030 — nyn ankemgHoctn NYSE

1031 — nyn nankemugHoctn ARCA

1032 — nyn anksmnaHoctn NASDAQ

1033 — nyn aMkemuaHocTn BATS
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4. CneunduKauma NPoToKona
4.1. CecCCMOHHbIW YPOBEHb
4.1.1. CepBep Bxoaa

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

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

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

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

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

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

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

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

Cme- Mone Tvn OnucaHue
LeHne

[frame] frame CeCcCMOHHbIN 3aroN0BOK

0 status int2
CraTyc 3anpoca. 3HayeHuA:

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

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

HOCUTENIbHO Ha4as1la A4aHHOIo NoaA

130 addresses_count int2 Koanuectso 3anucen rpynnbl addresses
> addresses Report_Address Cnuncok aapecos
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Tabnuua 12. dopmat komnoHeHTa Report Address: pasmep 52 6aita

Mone Tun OnucaHue

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

0x1 (Transaction): ToproBbli;

¢ 0x2 (DropCopy): NPOCMOTPOBbIN;

* 0x4 (Risk): ynpaBneHus puckamu;

e 0x8 (Dictionary): cnpaBoOYHUKM;

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

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

4.1.2. UHMyManmsauma ceccum

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

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

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

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

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

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

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

33 heartbeat_ms int4 MepuoanyHocTb 0bMeHa COOBLEHUAMM Heartbeat
B MUININCEKYHAAX

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

Cme- Mone Tun OnucaHue
LweHune

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

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

ResendRequest

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

16 system_id ascii8 NaeHTuduKaTop cuctembl

4.1.3. TakToBble coobLweHuna

[N KOHTPONA COCTOAHMA COEANHEHUS KAMEHT U W03 06MeHMBAOTCA cOObWEeHUsMN Heartbeat. 3T0 coobuweHne
O0/IKHO BbITb OTNPABAEHO CTOPOHOM B C/ly4ae, eCiv OHa He nepegaBasna HUKaKMX coobLeHN (ceccMoHHOro Anbo npu-
KNa[4HOro YPOBHSA) B TeYEHWE UHTEPBaNa OXUAAHUA.

NHTepBan oxunaaHna 3agaeTca KAUMEeHTOM NPy MHULMANN3aLMK ceccun B none heartbeat ms coobuieHna Login.

B cnyyae oTcyTCTBUA COOBLLEHNI OT NONb30BaTENA B TEUEHWE YCTaHOBNEHHOMO MHTEPBANA OXKMAAHMA CUCTEMA pa3pblBaeT
coeguHeHune. KAMeHTy peKkoMeHayeTCs TaKoM e CLeHapUii KOHTPOA COeaUHEHUA.

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

Cme- Mone Tvn OnucaHue
LieHne

[frame] frame CecCMOHHbIN 3aroN0BOK

4.1.4. Homepa coobieHumn

Bce coobLieHusa NpMKIaAHOMo YPOBHA 06134al0T HOMEPOM, YHUKa/IbHbIM B TeYeHKe TOProsoro AHA. CoobLeHNs Kaxaoi
CTOPOHbI CECCMM (Lt03a M KAMEHTa) NOC/IeA0BaTEIbHO HYMEPYHOTCA HAaTyPasibHbIMU YMCAAMM, HAUYMHAA C e4UHULbI. ITO
MO3BOJIAET, B YaCTHOCTM, 3aMpaLlMBaTh U NepecbinaTb COOBLLEHNA, NOTEPAHHbIE MPU BHE3AMHOM PaspbiBe COeAUHEHUS.

CoobLeHNAM CECCUOHHOIO YPOBHA HOMEP HE NPUCBaNBaIOT: B MOJIE seq YKa3blBAETCA HOJb.

[na noaaeprkaHus nocnen0saTelbHON HyMepaLumum CoobLLEHMIA, NP MHULMANM3ALMN CECCUM B COOBLLEHUN Logon W03
yKa3bIBaeT HOMep NOC/eHEro OTNPaBNEHHOrO TOProBOro COOBLLEHMUA B NOJe last seq W OXKUAAEMbIA HOMED Cleayto-
LL,ero TOproBoro coobLeHns B nose expected seq.

LLINt03 HaKanAnBaeT COOBLLEHUA KMEHTY TaKXKe B OTCYTCTBME NOAKAOYEHUA. [03TOMY NPU YCTaHOBEHUN CECCUN KIMEH-
Ta MOTYT OXMAATb COOBLLEHMUA, KOTOpble BblAM HaNPaB/IeHbl eMy MEXAY NOAKAoYeHUAMN. EcM last seq, YKa3aHHbIN
LU/THO30M, MPEBbIWAET HOMep NocieaHero coobLeHna B NpeablayLeit Ceccum, To KAMEHTa 0XKMAA0T COObLLEHMA, eLwe He
noay4YeHHble UM. X cnegyeT nepesanpocuTb NPy NOMOLLM ResendRequest.

Mpw nonyyexHnn COO6LLI,EHVIF| C HOMepPOM, OT/IMYHBIM OT OXMOAEMOrO, W03 pa3pbiBaeT coeamHeHune. locne paspobiBa
coeaAnHeHUNA KIMEHTY cneayeT BHOBb NOAKNKOYNTLCA, NpeaABapUuUTeIbHO O6paTMBLUMCb K cepBepy BXo4da, U BOCCTaHOBUTb
HOMepPa COO6LLI,€HVIi;1 COrnacHoO 3Ha4eHnAMm, NoN1ly4eHHbIM B COO6LLI,EHVIM Logon OT Wwto3a. LWnto3 HMKoraa He HULMMpyeT
U3IMEHEeHUE OXKXNnaaemMoro saHa4yeHmnAa Homepa B Cayyae noayvyeHuAa C006U.I,eHMFI C HOMepOoMm, 6onbwe OoXungaemoro.

Toprosas cucTeMa NoALepPKMBAET HENPEPbIBHYIO HYMEPALMIO COOBLLEHUI MeXKAY TOPrOBbIMU CECCUAMU, B TOM YMCIe
TOProBbIMU AHAMM. N8 NPUHYAUTENBHOTO COPOCA HYMepaLMU KNNEHTY HEOBXOAMMO NPU MHULMANM3ALMN CECCUM YCTa-
HOBUTb dn1ar reset seg=1 B coobweHnn Login.

4.1.5. Nepe3anpoc coobueHni

Ecnu KnneHT nony4aeT OT cUcCTeMbl c006u.|.eHv1e C HOMepom, 6onbe oXungaemoro, emy cneayetr nmbo nepecrasuTb cBoM
cYeTymk, nmbo 3anpocuTb nponyweHHbie COO6LLI,EHVI$| nocpeacTtBom ResendRequest.
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KAneHTy AoCTynHbI N8 nepesanpoca CoobLeHNA, OTNPaB/EeHHbIe B TEYEHUE TEKYLLLETO U NPeAblAyLLero TOProsbIx AHen. B
CNly4ae ecvt KANEHT NPUHYAUTENbHO OB6HYNAN HYMepaLmio cooblueHnii (reset seg=1 B cooblyeHnM Login), To 3anpoc
Ha NepecblSIKy COObLLLEHMI, OTNPABAEHHbIX 40 cbpoca HOMEePOB, HEBO3MOXKEH B 1t060OM cayyae.

B 3anpoce ResendRequest HEOBX0AMMO yKasaTb nepsoe cooblieHne AnanasoHa 3anpalmnsaemblx CoobLLeHMI B none
from seq W nocneaHee cooblieHWe AMana3oHa B none till seq:

1. from seg=n, till seg=m — 3anpoc coobLLeHNI C Homepamu oT n Ao m.

2. from seq=0, till seg=n — 3anpoc COObLIEHWI, HAUMHAA C HAMMEHbLLIEro AOCTYNMHOro HOMepa 3a npeaplay-
LM TOProBbIA AEHb, 40 N.

3. from seg=n, till seqg=0 — 3anpoc cooblleHn, HauMHasA c n A0 NocnefHero AOCTYNHOro Homepa, Ho He 60/b-
e, YeM MaKCMMasIbHO AOCTYNHOE KOIMYECTBO.

4. from seg=0, till seg=0 — 3anpoc Bcex AOCTYMHbIX COOBLLEHMI, HaUNHAA ¢ NpeablAYLLEero TOProBoro AHA, HO
He 6o/ble, YeM MaKCMMAIbHO AOCTYNHOE KONNYEeCTBO.

5. from seg=-1, till seqg=0 — 3anpoc BCeX AOCTYMHbIX COOBLLEHWMI 33 TEKYLLMIA TOPTOBbIN AeHb, HO He 6onblue,
YyeM MaKCMMa/bHO 4OCTYNHOE KOJIMYecTBo.

6. from seg=-2, till seqg=0 — 3anpoc Bcex coobLieHNi 3a NpeablAyLLMA U TEKYLLMIA TOProBble AHKU, HO He 60/b-
e, Yem MaKCMMaNbHO JOCTYNHOe KoanyecTBo. Ecim coobuieHnaA 3a 0auH U3 TOProBbIX AHEN HeOCTYMHbI, TOPro-
BaA CMCTEMA BO3BPATUT OLLMBKY.

Mpn nepBom NOAKAOYEHUWM MOCNe AOAUTENbHOTO nepepbiBa B pa60Te pekomeHayeTca wncnonb3osatb 3anpoc
from seq=0, till seqg=0. B cnyyae ecnum nocne nepecblsiku W03 BEpHeT u3BelleHne ResendReport CO CTaTyCOM
MORE, TO C/ie4yeT OTNPaBUTb eLe OANH 3aMpoc, YyKasaB B Nosie from seqHOMEP, HA e4UHNLY 6onblue, yem y nocnegHero
nepecnaHHoOro COO6LLI,eHVIﬂ, Mtill seg=0.

[nanasoH HOMepoB 3anpallMBaeMbIX COOBLEHMIN HE MOXKET MPEBbIWATb ONPEAE/IEHHOrO KOJIMYECTBA: OrpaHUYeHue
CM. B fOKyMeHTe Adpeca 014 nodKa4eHUs. Ecnv KnneHTy HeobxoanMMo 3anpocuTb 6obliee KOANYECTBO COOBLLEHNN,
TO cnepyeT OTNPaBUTb HECKO/IbKO NOCAeA0BaTe/IbHbIX 3anpocoB. Mpyu 3TOM HOBbIV 3anNpoc, NPUCNAHHBIN A0 OKOHYa-
HUA MepecblsIKM COObLLEHMI NO NpeablayLemy 3anpocy, 6yaeT OTKAOHeH cooblieHMeM ResendReport CO CTAaTyCOM
DUPLICATE REQUEST.

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

Cme- Mone Twun OnucaHue
LeHue
[frame] frame CeCcCMOHHbIN 3aron0BoOK
0 from_seq int8 Homep nepBoro coobuieHunsa B AnanasoHe
8 till_seq int8 Homep nocnegHero cooblieHna B AnanasoHe

B oTBeT Ha BepHO cHOPMMPOBaHHbIM 3aNpOC TOProBas cucTeMa nepeaacT 3anpoLleHHble coobuieHus, npeasapus nepe-
CbIZIKY yBEAOMAEHMEM ResendReport CO cTaTycom ACK. 1o 3aBeplieHnn nepesaym coobLeHMI W03 OTNPaBUT yBe-
AOMJieHne ResendReport CO CTaTyCOM MORE MAM FINISH. CTaTyc MORE 0603HayaeT, YTo Homep nociegHero coobuue-
HUA B AMaNa3oHe MeHbLLEe HOMepPa NocAeAHEero Onpas/IeHHOro WJ030M TOProBoro coobLLeHns, TO eCTb CYLLECTBYIOT CO-
06LWEHUA MPUKAALHOIO YPOBHSA, HE BOLeALME B 3aMPOC, KOTOPbIE, B YaCTHOCTU, MOr/n BbiTb cGOPMUPOBaHbI BO BpEMSA
BbINOJ/IHEHMSA 3anpoca.

B npouecce nepecbinku COO6LLI,EHVIVI CNCTEMa MOXKET NnepeaaBaTb TaKXKXe HOBblE TOProBble COO6LLI,€HVIF|, Nno3TOMY A0 3aBep-
weHnA nepecbiikn cneayert oxXmnaatb, B TOM Ynucne, C006U.I,eHMF| C HOmMmepom, npesblilakloWnm 3aHpOLUEHHbIVI AnanasoH.

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

Cme- Mone Tvn OnucaHue
LeHne

[frame] frame CecCMOHHbIN 3aroN0BOK
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Cme- Mone Tvn OnucaHue
LeHune

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

¢ 0 (ACK): wnto3 rotoB OTBETUTbL Ha 3anpoc;

e 1 (MORE): w03 NONHOCTbIO OTBETUA Ha 3a-
Npoc, HO MPU 3TOM B XpaHUAULLE OCTANIUCD
AaHHble ANA NOTUNHa;

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

¢ 3 (DUPLICATE_REQUEST): cepBep B HacTonA-
WM MOMEHT 3aHAT obCcnyRmnBaHMem npesbl-
Ayulero ResendRequest A5 AAHHOTO JIOTUHA;

e 4 (UNAVAILABLE): cepBMC BOCCTaHOBNAEHMS
HeoCTyneH

4.1.6. UameHeHMne Homepa CoobLEeHUA KINEHTOM

KAneHT umeeT BO3MOMXKHOCTb U3MEHWUTb 3HaYEeHNEe HOMepPa OXMAAeMOoro COOﬁLU,eHMﬂ y wnto3a. Jna storo chegyet Hanpa-
BUTb COO6LLI,€HM9 SequenceReset, yKa3aB B N0/21e next segq HOMep cnefyrouiero C006U.l,eHMF|, KOTOprﬁ cnenyert oXu-
AaTb waw3y. Mpu stom HOBbIM HOMEP HE MOXET 6bITb MeHbLUE TEeKyLWero sHa4eHunA y Wwnko3a.

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

Cme- Mone L OnwucaHune
LeHune
[frame] frame CeCcCcMOHHbIM 3arono0BoK
0 next_seq int8 MopsaKoBbIN HOMEp CneayLLero oTnpPaBasemMmoro
KAMEHTOM coobLeHuA

4.1.7. 3aBepLueHue ceccum

[NA WTaTHOrO 3aBepLUeHns CECCMM CTOPOHA OTNPaB/AeT cooblieHne Logout M OXMUAAET Pa3pbiBa COEAMHEHUA B NOA-
TBEPKAEHMNE 3aBEPLUEHNSA CECCUM.

Tabnuua 19. dopmart coobueHna Logout: msgid=8002, size=16

Cme- MNone Tun OnucaHue
eHue
[frame] frame CeCCMOHHbI 3aroN0BOK
0 login asciilé JIOMMH, MAEHTUHUKATOP KJIMEHTCKOTO W/It03a

4.1.8. OTKNOHEeHUe coobeHunsn

Ecnm kKnneHTcKoe cooblieHne HeBepHO CHOPMMPOBAHO MAN COAEPIKMT HEZOMYCTUMbIE 3HAaYEHMA KaKoro-nnbo nons, cu-
CTema OTK/IOHAET TaKoe COOBLLEHME U HAaNPABAAET KMEHTY yBEAOM/EHME Reject: B Nosie ref msgid yKasaH Tvn coob-
WeHun, B ref seq — HOMEp COOBLLEHMA MPUKAALHOIO YPOBHA MW HONb A1 CECCUOHHOTO COOBLLLEHMA, B NONAX reason
M message COAEPKATCA KOA NPUUYMHBI OTKJAOHEHUS 1 ONMCAHNE MPUYNHBI COOTBETCTBEHHO.

Tabnnua 20. Popmat coobuweHns Reject: msgid=8102, size=45

Cme- Mone Tvn OnucaHue
LeHne

[frame] frame CeCcCMOHHbIN 3aroN0BOK
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Cme- Mone Tun OnucaHue
weHue
0 ref_seq int8 Homep oTKnoHAaemoro coobuieHun
8 ref_msgid int2 TN OTKNIOHAEMOTr0o coobLeHMs
10 reason int2 Koz npuynHbI OTKNOHEHUA
12 message char32+1 MNapameTpbl OTKAOHEHUA NN TEKCTOBOE ONUCaHue
NPUYUHBI

4.1.9. Pa3pbiB coeguHeHuUsA

Cuctema paspbiBaeT coeguHeHUe Npu Noay4YeHum COOGLLI,eHVIH

® C HEU3BECTHbIM TMMNOM coobLIeHNA msgid,
® C ANMHOW size, HE COOTBETCTBYIOLWEN YKAa3aHHOMY TUMY,
® C HOMEpPOM COOBLEHUA seq, OTANYHBIM OT OXKMAAEMOTO.

4.2. NMpnknagHou ypoBeHb
4.2.1. KnneHtckue 3anpocobl

4.2.1.1. Nopaya 3aABKHU

[naToro ytobbl N0AaTb HOBYHO 3a5ABKY B LU/IO3 TOPrOBOM CUCTEMDI, KNMEHT OTNPaBAAeT coobueHme AddOrder, B KOTOPOM
O0/IKHbI BbITb YKa3aHbl 3HaYeHMs 06sA3aTeIbHbIX Nose.

Tabnuua 21. O6sa3aTenbHble NONA B 3aBUCUMMOCTU OT TUNA 3aABKU

Tun 3a8BKKU 0Ob6A3aTeNbHble NoA

PblHOYHaA type=MARKET, time in force=IOC

PbIHOYHaA 3aABKa, HanpaBAaemas B ayKuuoH | Clorder_id

3aKpbITnA market id

type=MARKET, time_ in_ force=0C

JIMMUTHan 3asBKa, Hanpasademas B ayKumMoH |instrument id
3aKpbITUA dir

type=LIMIT, time in force=0C, price

JIMMUTHaA, akTMBHAaA A0 KOHLA TOProBoro AHA |routing_instruction |type=LIMIT, time in force=Day, price

JIMMUTHAsA, aKTMBHAA [0 KOHLA PacluMpeHHoi | outing_dest o .
type=LIMIT, time_ in_ force=XH, price

TOpI'OBOVI ceccumn amount

Fill or Kill (FOK) member_id type=LIMIT, time in force=FOK, price
. account

Immediate or Cancel (|OC) type=LIMIT, time in force=IOC, price

client id
initiator party, ctrparty,

rime exchange . .
prime_ex 9 type=NEGOTIATED, time in force=Day,

AppecHan

price

LieHa B nosie price 3afaeTca B BUAE LLEOr0 YMCAQ, BOCEMb NOCAEAHUX Pa3pAaoB KoToporo byayT obpaboTaHbl Kak ae-
CATUYHbIe pa3paabl. Hanpumep: 123,45 ykasbiBaeTtca Kak 12345000000. YKa3biBaemas LLeHa A0/1KHa ObITb KpaTHa MUHU-
MasIbHOMY Lary ueHbl (cM. CIpasoyHUK UHCMpPyMeHmMos).

Toprosas cucrema Tpe6yeT YHUKAZIbHOCTU K/IMEHTCKOTO M,D,EHTMd)MKaTOpa 3aABKK B nosie clorder_id B T€4EeHUe Topro-
BOrO AHA ANA KaXKA0r0 KANEHTCKOro WAto3a. TakXe He peKoMeHAyeTcA MOBTOPHO UCMO/b30BaTh clorder_id OTK/IOHEH-
HbIX 3aABOK.
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B coobuieHnn 0 nogave afpecHo 3aABKM MOXKET BbITb YKa3aH Kof, ANA CBeeHNA afpecHon caenknmatch ref. Berpeu-
Has afpecHan 3anaBKa A0/KHA COAEePKaTb TaKOM e Ko, MHaye 3as8BKN He ByayT CBeAEHbI B CAELNKY.

3asBKa MOYKET COMPOBOXKAATbCA KNMEHTCKMM KOMMEHTapMeM B NnoJsie comment (23 6aliTa B KogmposKke UTF-8).

B KOHLle TOProBOW CeccMM WM PacLUMPEHHOW TOProBOM CeccuM BCe aKTUBHbIE 3aABKM (time in force=Day WM
time in force=xH) CHUMAIOTCA aBTOMATUYECKM, U KNMEHT NoayyaeT otyeT CancelReport €O 3HaYeHWem EXPIRED
B Nnose cancel reason.

Mocne 06paboTKM KAMEHTCKOM 3aABKM TOProBas cucTeMa MH0 OTKAOHMUT 3asBKY C COOBLEHMEM RejectReport, IMBO
NoATBEPAUT NPUHATUE C cooblieHnem AddReport.

Tabnnua 22. Popmat coobuweHns AddOrder: msgid=101, size=194

Cme- Mone Tvn OnucaHue
LeHne

[frame] frame CeCcCMOHHbIN 3aroN0BOK

0 [user_header] user_header CTaHOapTHbIM 3aros0BOK

20 instrument instrument KOMMOHEHT naeHTUGMKaLMM TOProBOro UHCTPY-
MeHTa. [lonycTumoe 3HayeHne gif market id -
1001

26 dir intl
HanpasneHue 3aaBKU. 3HaYeHUA:

¢ 1 (Buy): noKkynKa;
e 2 (Sell): npoaaxka

27 type intl Tun 3a8BKU. 3HaYeHUA:

1 (MARKET): pblHOYHas;

2 (LIMIT): numunTHas;

101 (ICEBERG): aticbepr;

e 103 (NEGOTIATED): agpecHan

28 time_in_force intl o
- = Bpema aencrTema 3aaBKNU. 3HaYeHuUA:

¢ 0 (Day): akTMBHasA 4,0 KOHLLA TOProBoro AHs;
e 2 (00): ayKUMOH OTKPbLITUS;

e 3(lI0C): 10C;

¢ 4 (FOK): FOK;

e 7 (0OC): ayKUMOH 3aKpbITUS;

100 (XH): akTMBHasA 40 KOHLA paclnMpeHHon
TOProBow ceccuu

29 passive_only intl
- 3apesepBMpoOBaHHOE NoJie. 3aMN0HAETCA HY/1eBbIM

6aTom.

30 auto_cancel intl
- Penm aBTOMaTUUYECKOro CHATUA NPU 3aBepLUeHUmn

ceccumn/paspblBe coeanHeHUs. 3HaueHmna:
¢ 0 (OFF): He cHMUMaTb 3asABKY aBTOMaTUYECKH;

¢ 1 (AUTO_CANCEL): cHumaTb 3anBKy aBTOMaTK-
Yyecku

31 pad intl 3ape3epBUpoBaHHOE Nose. 3anoaHAETCA HY/IeBbIM
6aliTom
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Cme- Mone Tun OnucaHue

weHue

32 routing_instruction int2 ANropmMTM MapLUpPyTU3aLLMKM OCTATKa 3aABKKU. Jony-
CTMMOE 3Ha4yeHMe - 0 (MaccuMBHaAA MapLIpyTM3aLms)

34 routing_dest int2 NaeHTUdUKaTop Nyna NMKBUAHOCTU UCMONHEHUSA.
JonycTtumoe 3HayeHume - 1001

36 amount int4 O6bem 3asBKM B N0Tax

40 amount_extra int4 O6bem BUAMMOWM YaCTM 3aABKM B I0TaxX. [ONXK-
HO B6bITb 3aMO/IHEHO NPU type=HIDDEN UK
HIDDEN DYNAMIC

44 price dec8 LeHa. [lna peno yKasbiBaeTcA rof0B8aa OXO4HOCTb
B NPOLEHTax

52 price_extra dec8 JononHutensbHas ueHa. [1na peno moxeT 6biTb
yKa3aHa ueHa caenkm

60 flags int8

8 MapameTpbl, 3aBUCALLME OT PbiHKA. 3HaYeHue:

0x2000 (elgnoreDynamicLimits): npusHakK ur-
HOPUPOBAHMA AUHAMMUYECKMX IMMUTOB NO 3a-
ABKe, AOCTYNEH TONIbKO A/1A IOTUHOB € dnarom
CAN_IGNORE_DYNAMIC_LIMITS

68 time_valid time8n MocneaHWin CPOK, KOraa 3asnBKa MOXKET BbITb NpU-
HATa TOProBOW CUCTEMOW

76 date_expire time4 [aTta 1 Bpema aBTOMATUUYECKOro CHATUA 3aABKMU.
B TeKyLiel Bepcumn AONKHO BbiTb 3aM0/IHEHO HY-
nem

80 account account KOoMNOHEHT naeHTUPUKALMM KANEHTA, NoAatoLLEero
3aABKY

116 parties otccodes KomnoHeHT naeHtTudmKaumm CTOPOH aapecHom 3a-
ABKM

148 comment char23+1 KANEHTCKMIA KOMMEHTapUI K 3asBKe

172 extra_ref asciil2 JononHuTenbHbIN naeHTUGUKATOP 3aABKN

184 extral ascii4 3apesepBupoBaHHOE nose. 3anoaHAETCA HY/IeBbl-

mn 6anTamm
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Cme- Mone Tun OnucaHue
LeHue
188 prime_exchange int2 OCHOBHOW Ny NIMKBUAHOCTU U NYN IMKBUAHOCTH
ANA MapLIpyTM3aL MM OCTaTKa. 3HAYEHUSA:
e 0 (DEFAULT): NMyn AMKBMAHOCTU Ha yCMOTpe-
HWe TOProBOW CUCTEMBI;
® 1000 (SPB): NMyn nnkeuagHoctn OAO «CaHKT-lMe-
Tepbyprckas 6upKa»/nyn AMKBUAHOCTM BHe-
6UMPIKEBOro PbIHKa;
* 1010 (MOEX_FOND): Myn nukengHoctn Moc-
KOBCKOW BUpKu;
e 1015 (IB): UicnonHeHMe Ha Nynax AMKBUAHOCTU
CLUA;
e 1030 (NYSE): NYSE;
e 1031 (ARCA): ARCA;
¢ 1032 (Nasdaq): NASDAQ;
* 1033 (BATS): BATS
190 match_ref int4 NaeHTnduKaTop 4na cBeaeHUs afpecHoOM 3as8BKM

4.2.1.2. CHATUE HecBeAEeHHOro OCTaTKa 3aAaBKU

Mocne Toro, Kak 3asBKa 6bl1a MapLpPyTU3MPOBaHa B MY/bl IUKBUAHOCTU, KANEHT MMEET BO3MOXHOCTb CHATb HecBeAeH-
HbI1 OCTaTOK 3asaBKM. [N 3TOro HeE06X04MMO HaNPaBWTL B LWKO3 TOPrOBOM CUCTEMBI 3aMpoc CancelOrder, B KOTOPOM

OOJ/IXKHbI ObITb YKa3aHbl 3HaYeHUA 06a3aTeNbHbIX NONeNn.

Ta6/w|u,a 23. O6na3zaTenbHble N0JA B 33aBUCMMOCTM OT peXxnma CHATUA 3aABKU

Pexnm cHATMA 3aABKK

O6s3aTenbHble Nons

CHHTMe3aHBKM,HOAaHHOﬁﬂOFMHOM,OTKOTOpOFOHOﬂyHEH
AaHHHﬁ3aﬂp0CHaCHﬂTME

clorder id

CHATME 32ABKM, I'IOﬂ,aHHOﬁ C Apyroro nornHa

account
client id
dir

type

instrument id

orig_clorder_id(MﬂM

order_id)

order id

Mocne 06paboTKM 3anpoca Toprosas cuctema AnMb6o NOATBEPAMUT CHATUE 3aABKM OTHETOM CancelReport, IMB0 OTKNOHUT
ero coobueHnem RejectReport. B cyyae OTKNOHEHUA 3anpoca Ha CHATUE Mo order id 3TOT uaeHTudukatop byser

YKa3aH B nosne extra data0 COOGUJ,EHMH RejectReport.

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

Cme- MNone Tun OnucaHue
LeHune
[frame] frame CecCMOHHbIN 3aroN0BOK
0 [user_header] user_header CTaHAapTHbIM 3arosI0BOK
20 instrument instrument KOMMNOHEHT naeHTUdUKauum TOproBoro MHCTpy-
MeHTa
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Cme- Mone Tun OnucaHue
weHue
26 dir intl .
HanpasneHue 3aaBKW. 3HaYeHUA:
¢ 1 (Buy): noKkynKa;
e 2 (Sell): npoaaxka
27 type int1 Tun 3aABKW. 3HayeHuA:
* 1 (MARKET): pblHOYHas;
e 2 (LIMIT): nmmnTHas;
* 101 (ICEBERG): alicbepr;
e 103 (NEGOTIATED): agpecHasn
28 order_id int8 NaeHTUdUKATOP 3aABKKU, MPUCBOEHHbIN TOProBoi
cucTemon
36 account account KOMMNOHEHT naeHTUdMKauMm KAMEeHTa, No4aBLLIero
3aABKY
72 flags int8 ®naru ana cHATHA.
80 orig_clorder_id ascii20 KNneHTCcKMit naeHTUPUKaTOpP CHUMAEMOM 3aABKMU

4.2.1.3. CHATUEe MHOXXeCcTBa 3aABOK

CHATME MHOMKeCTBa 3aABOK AOCTYNHO B HECKO/IbKUX PeXMMaXx, B COOTBETCTBUMN C KOTOPbIM A0JIKEH ObITb chOpMUpOBaH
3anpoc MassCancel.

Tabnuua 25. O6s3aTenbHble NoAA B 3aBUCMMOCTM OT PEKMMA CHATUA MHOMECTBa 3a8BOK

Pexkum cHAaTnA ObA3aTenbHble NoaA

CHATUE 3aABOK, MOZAAHHbIX IOTMHOM, KOTOPbIN Ha-

o clorder id, mode=7
npaBua gaHHbIX 3aNpPOC Ha CHATHEe -

CHATUeE BCeX 3aABOK NO YKa3aHHOMY UHCTPYMEHTY,
NOAaHHbIX NOTUHOM, KOTOprl71 Hanpasun [l,aHHbIﬁ clorder id, mode=23, instrument id, market id
3anpocC Ha CHATUE

CHATME BCEX 3aABOK MO YKa3aHHbIM MHCTPYMEHTY

clorder id, mode=39, instrument id, market id, account
N TOProBO-KANPUHIOBOMY CHETY - - -

CHATUe BCeX 3aABOK MO YKa3aHHbIM UHCTPYMEHTY

clorder id, mode=55, instrument id, market id, client id
N KIMEHTCKOMY KOo4Yy — — — —

3HayeHue nona clorder id He AOMKHO HauMHaTbCA € NpedmKca onlogout .

Mpn BbIGOPE pPEXUMA CHATUA 3aABOK, MOAAHHbLIX JIOTMHOM, OT KOTOPOrO MOJy4YeH AaHHbIA 3anpoc Ha cHaTue (7
(BY_LOGIN)), HepgonycTmo 3anonHeHue nofen instrument id Mmarket id.

MNocne o06paboTKM 3anpoca Toproeas cUCTeMa NOATBEPAMT CHATUE KaXAOW 3anABKU OTAEeNbHbIM COObLIEHMEM
CancelReport U 3aTem BbIWNET OTYET MassCancelReport.

Tabnnua 26. Popmat coobuweHns MassCancel: msgid=103, size=63

Cme- Mone Tvn OnucaHue
LeHne

[frame] frame CeCcCMOHHbIN 3aroN0BOK
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Cme- Mone Tun OnucaHue
LweHune
0 [user_header] user_header CTaHZapTHbIM 3aroN0BOK
20 instrument instrument KoMMNOHEeHT naeHTudrKauum ToproBoro MHCTpy-
MeHTa
26 mode intl

PexXnm CHATUA MHOXeCTBa 3aABOK. 3Ha4YeHuA:

7 (BY_LOGIN): cHATMe 3aABOK, NOAAHHbIX N10-
TMHOM, KOTOPbI HaNpaBWA AaHHbIW 3aNpocC Ha
CHATHUE;

e 23 (BY_INSTR_LOGIN): cHATHE BCEX 3asBOK MO
YKa3aHHOMY MHCTPYMEHTY, NOAAHHbIX 10TU-
HOM, KOTOpPbI HaNPaBWA AaHHbIN 3aMpocC Ha
CHATHE;

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

e 55 (BY_INSTR_CLIENT): cHATMe Bcex 3afBOK No

YKa3aHHbIM MHCTPYMEHTY U KIMEHTCKOMY KO-

ay

27 account account KOMMOHEHT naeHTUGMKaLMM y4acTHNKa TOPros,
TOProBO-K/JAMPUHIOBOrO CYETa U KNNMEHTCKOrO Koaa

4.2.1.4. ABTOMaTHUUYECKOe CHATUE 3aABOK

HECBe[l,eHHbIe OCTAaTKM 3aABKU MOTYT 6bITb aBTOMATUYECKU CHATbI npu 3aBepweHnn cecCun Unaun paspbiBe coegunHe-
HMNA C IOTUHOM, KOTOpPbIM 6bina noAaHa 3Ta 3aABKa. ,ﬂ,nﬂ 3TOro Npun nopaye 3aABKU COO6LLI,€HM€'M AddOrder B nojae
auto_cancel AO0NTXKeEH 6bITb yCTaHOB/1IeH Npn3HaK AUTO CANCEL. Korp,a 3aABKa aBTOMATUYECKU CHATA, K/IUEHTY 6y,a,eT
HanpaBaeH OT4yeT (KOTOprVI OH CMOXEeT Noay4ynTb nocne BOCCTaHOB/IEHUA Coe/.'l,MHeHVIﬂ) CancelReport C yKa3daHuem
NPUYNHbI reason=DISCONNECT.

locne BOCCTaHOBNEHUA COEAUHEHMA KAMEHT MOJY4MT OTYeT MassCancelReport C KIAMEHTCKUM I/I,CI,EHTI/Id)MKaTOpOM
clorder id, HauMHalowWMMcA ¢ npedukca onlogout .

4.2.1.5. OTKNOHEHMe aApPeCcHO 3aABKU KOHTPAreHToOm

KOHTpareHT MmeeT BO3MOMKHOCTb OTK/IOHUTL aAPECHYI0 3aaBKY. [1/14 3TOro He06X04MMO HanNpPaBUTb B L/HO3 TOProBOWM CU-
CTeMmbl 3anpoc CounterDecline, KOTOPbIV AOMKEH COAEPIKATL NONA: KNMEHTCKUIN MASHTUPMKATOP 3aABKM clorder id,
MAeHTUUKATOP OTNPaBUTENA afPecHOM 33aABKM initiator party, UAEHTUGMKATOP MONyYaTeNs afpecHoi 3anBKM
ctrparty W Kog ANA CBEAEHWUA afpPeCcHOW 3aABKM match ref.

Mocne 06paboTKM 3anpoca TOProBas cMcTema IM60 OTKNOHUT ero cooblLleHMeM RejectReport, IM60 NOATBEPAUT CHA-
THe 3a8BKM cooblieHnem CounterDeclineReport.

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

Cme- Mone Twun OnucaHue
weHue
[frame] frame CeCcCMOHHbIN 3aroN0BOK
0 [user_header] user_header CTaHAapTHbIM 3aroN0BOK
20 instrument instrument KoMMNOHEHT naeHTudrKauum ToproBoro MHCTpy-
MeHTa
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Cme- Mone Tun OnucaHue
weHue
26 dir intl .
HanpasneHue 3aaBKW. 3HaYeHUA:
¢ 1 (Buy): noKkynKa;
e 2 (Sell): npoaaxka
27 type intl Tun 3aaBKK. 3HaveHune: 103 (NEGOTIATED): aapec-
HasA
28 parties otccodes KOMMNOHEHT naeHTUdMKaumm CTOpoH aapecHoi 3a-
ABKM
60 order_id int8 NoeHTndukaTop 3aaBKK, NPUCBOEHHbIN TOProBOM
cuctemom
68 match_ref int4 NaeHTnduKaTop ANa coBepLleHMa agpecHon caen-

Kn

4.2.2. OTyeTbl TOProBO CUCTEMDI

4.2.2.1. OT4eT 0 NOCTAHOBKE 3asIBKM U YCNELWHOW MapLIpyTU3aLmm

Mpu ycnewHoM NPUHATUN 3aSBKM TOPIroBOM CUCTEMOM KNMEHT NONYYnUT oT4eT AddReport. OTYET cOAEepKUT BCe NapameT-
pbl U3 KNWEHTCKOro 3anpoca AddOrder, B TOM YNCAe, NAEHTUPUKATOPbI KOHTPAreHTOB initiator party M ctrparty
M Kop match ref ANA afpecHON 3asaBKW. TakKe oTyeT AddReport COAEPXUT UAEHTUPUKATOP KAMEHTCKOW 3aABKM
order id, NPUCBOEHHbI TOProBOM CUCTEMOM U YHUKA/IbHbIV B TeYEHME TOProBOM CECCUN.

Mocne NOCTaHOBKM 3aABKM B My/bl IMKBUAHOCTM CUCTEMA OXKMAAET OTKNMKA OT NyN0B. B ciyyae ycnewHol mapwpyTmsa-
UMK KNneHTy ByaeT HanpaeieH oTyeT AddReport, COAEPMHKALMIA NAapaMeTpbl MapLpPyTU3MPOBAHHOIO 06bema U UAEHTH-
dvKaTOp Nyna NMKBMAHOCTUM market id. ECAM Myn OTKAOHMT MapLIPYTMU3aLMIO, TO CUCTEMA HAMPaBUT K/MEHTY OTYeT 06

OTK/IOHEHUN RejectReport.

Omyemebl 0 YaCMAX 30A8KU, MAPWPYMU3UPOBAHHbIX 8 Mysbl ﬂUKsuaHoch, He omnpasanAaromca KaueHmy rpu
Oﬂped€ﬂ€HHbIX 3HA4YeHUAx napamempos s102UHa.

Tabnnua 28. Popmat coobuweHns AddReport: msgid=212, size=260

Cme- MNone Tun OnucaHune
LweHue
[frame] frame CeCcCMOHHbIN 3aroN0BOK
0 [gate_header] gate header CTaHAapTHbIN 3aros0BOK
46 instrument instrument KOMMNOHEHT naeHTUdUKauum ToOproBoro MHCTpy-
MeHTa
52 dir intl

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

27




CneunduKaLmsa npoToKona

Cme-
LeHune

Mone

Tvn

OnucaHue

53

type

intl

Tun 3aABKKU. 3HauYeHuA:

1 (MARKET): pblHOYHas;

2 (LIMIT): numuTHas;

¢ 101 (ICEBERG): aticbepr;

¢ 103 (NEGOTIATED): agpecHas;

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

54

time_in_force

intl

Bpems felicTeus 3aABKWU. 3HAYEHUSA:
e 0 (Day): akTMBHas 40 KOHLLA TOProBOro AHS;
¢ 2 (00): ayKLMOH OTKPbITHS;

3 (10C): 10G;

4 (FOK): FOK;

¢ 7 (0C): ayKUMOH 3aKpbITHSA;

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

55

passive_only

intl

3ape3sepBMpoBaHHOE Nnosie. 3anoNHAETCA HYNEBbIM
6anTom.

56

auto_cancel

intl

PexXrMm aBTOMaTUYECKOro CHATMA 3aABKN NpU 3a-
BepweHunn ceccwm/pa3pb|Be coeguHeHunAa. 3Have-
HUA:

¢ 0 (OFF): He cHMUMaTb 3a8BKY aBTOMaTUYECKH;

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

57

pad

intl

3ape3sepBMpoBaHHOE Nnosie. 3anoNHAETCA HYNEBbIM
6anTom

58

routing_instruction

int2

ANrOpPUTM MapLLUPYTM3ALLMM OCTATKA 3aABKU

60

routing_dest

int2

NaeHTuduKaTop nyna AMKBMAHoCTU. Jonyctumoe
3HayeHue - 1001

62

amount

int4

06bem 3aABKK

66

amount_extra

intd4

0O6bem BUAMMOM YacTU 3asABKM

70

price

dec8

LleHa. [1ns peno yKkasbiBaeTcsa rogosan 40X04HOCTb
B NPOLEHTax

78

price_extra

dec8

LleHa caenkun. 3anonHAaeTca TONbKO ANa peno
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CneunduKaLmsa npoToKona

Cme-
LeHune

Mone

Tvn

OnucaHue

86

flags

int8

MapameTpsbl, 3aBUCALLMNE OT PbIHKA. 3HAaYeHUA:

e 0x1 (eUserLastRec): nocneaHee coobuieHne
TPaAH3aKLMMK: NOCNELHNIN OTYET O CAE/KAX, 3a-
KNHOYEHHbIX B paMKax O4HOM TPaH3aKLUMK;

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

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

¢ 0x8 (ePresettlement): caenka npeanocTasky;

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

¢ 0x20 (eDelivery): coenka noctaBku;

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

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

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

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

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

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

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

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

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

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

94

date_expire

time4d

[Natamn Bpema aBTOMaTUYECKOro CHATUA 3aABKU

98

time_valid

time8n

MocneaHwuid CPOK, Koraa 3asBKa Moraa 6biTb NPUHSA-
Ta TOProBOW CUCTEMOIA

106

account

account

KOMMOHEHT naeHTMdMKaLnm KaneHTa, NogasLlero
3asBKY

142

parties

otccodes

KOMMOHEHT naeHTUGMKaLMM CTOPOH aLpecHoi 3a-
ABKM

29




CneunduKaLmsa npoToKona

Cme- Mone Tun OnucaHue

LeHue

174 order_id int8 NaeHTudUKaTop 3as8BKM, NPUCBOEHHbIM TOProBomn
cmucTemon

182 orig_orderid int8 NaoeHTudunKaTop 3asaBKKU B NpeablayLLumnii TOProsbiit
AeHb

190 exch_orderid ascii20 NaeHTUdUKaTOp, NPMUCBOEHHbIN NY/0M NTNKBUAHO-
cTm

210 price_entry intl Homep LeHOBOro ypoBHA N0 OTHOLLEHUIO K SlyyLle-

My, Ha KOTOPbI Nonana 3asBKa. B TekyLein Bepcun
cmcTembl He obpabaTbiBaeTcs

211 padl asciil 3apesepBupoBaHHoOe none. 3anoHAeTCA Hynem
212 comment char23+1 KNMEeHTCKMI KOMMEHTapUiM K 3aABKe

236 extra_ref asciil2 JononHuTenbHbIN naeHTMGUKATOP 3aABKU

248 extral ascii4 JlononHutenbHoe TeKCTOBOE nose

252 prime_exchange int2

OCHOBHOM NyN IMKBUAHOCTU. 3HAYEHUSA:
e 0 (DEFAULT): Myn nMKBMAHOCTM Ha yCMOTpe-
HWe TOProBoW CUCTEMBI;

® 1000 (SPB): NMyn ankeuagHoctn OAO «CaHKT-lMe-
Tepbyprckasa 6upka»/nyn AMKBUAHOCTM BHe-
6MPIKEBOTO PbIHKA;

* 1010 (MOEX_FOND): Myn aMkenaHoctn Moc-
KOBCKOW BUpPIKK;

® 1015 (IB): UcnonHeHMe Ha Nynax IMKBUAHOCTU
CLUA;

1030 (NYSE): NYSE;

e 1031 (ARCA): ARCA;

e 1032 (Nasdaq): NASDAQ;
e 1033 (BATS): BATS

254 match_ref int4 NaeHTudUKaTop ANs cBeAEHUA a4pPecHOM CAeNKU
258 orig_market int2 Myn AMKBUAHOCTM, YKA3aHHbIA KIMEHTOM MNpwU No-
hadve

4.2.2.2. OtyeT 06 UCNONHEHUU 33ABKMU

Mpu cBegeHUM 3aABKU B CAENKY KAMEHT MOAYYMUT OTYeT Execution. OAMH OTYET MONKET cogepiKaTb MHbOPMaLMIo
06 04HOM WMAM HECKO/NIbKUX CAENKAX, COBEPLUEHHbIX B OAHOM Myne AMKBMAHOCTW. Myn NMKBMAHOCTM yKasaH B nose
exec_market (3Ha4yeHuA cm. B pasgene 3.6). MapameTpbl CAENOK - YHUKaNbHBIN MaeHTUdMKaTOP, LieHa n 06bem, coaep-
»KaTCA B KOMNOHEHTe deals.

Omuyembol 0 cOenKax, CosepueHHbIX 8 MysaaxX AUKBUOHOCMU C UOeHMuU@pUKamopamu, omau4Hsimu om 1000, 1001,
1010, codepxcam 3Ha4yeHus type=104 (OUT_OF_BOOK) u exec_market=1000.

KosnnyecTBo 3anunceit B KOMNOHeHTe deals (TO €CTb KOIMYECTBO OTYUTbIBAEMbIX CAE/I0K) YKasaHo B none deals count.
CooblieHne Execution UMeEET AMHAMUYECKMIA pasmep, 3aBUCALLMIA OT KOAMYecTBa 3anucelt B rpynne deals (06 oco-
6eHHoCTAX 06paboTKM coobuieHnsa cm. pasaen 3.4).
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CneunduKaLmsa npoToKona

Omyemebl 0 YaCMAX 30A8KU, MAPWPYMU3UPOBAHHbIX 8 Mysbl ﬂUKsuaHoch, He omnpasanAaromca KaueHmy rpu
OﬂpeaE‘HEHHbIX 3HAYeHUAx napamempos s102UHa.

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

Cme- MNone Tun OnucaHue
LeHme
[frame] frame CeCcCMOHHbIN 3aroN0BOK
0 [gate_header] gate_header CTaHOapTHbIM 3aros0BOK
46 instrument instrument KOMMNOHEHT naeHTudrKauum ToproBoro MHCTpy-
MeHTa
52 dir intl

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

53 type intl Tun 3a8BKU. 3HaYeHUA:

* 1 (MARKET): pblHOYHas;

2 (LIMIT): numunTHas;

e 101 (ICEBERG): alicbepr;

e 103 (NEGOTIATED): appecHas;

¢ 104 (OUT_OF_BOOK): B nyne aononHuTeNb-
HOM IMKBUAHOCTU

54 price dec8 LleHa 3aaBKK. [na peno yKkasbiBaeTca rogosas 4o-
XOAHOCTb B NPOLEHTAX

62 price_extra dec8 3anpawmnBaemas ueHa. 1A peno moxeT bbiTb yKa-
3aHa UeHa caenku
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CneunduKaLmsa npoToKona

Cme-
LeHune

Mone

Tvn

OnucaHue

70

flags

int8

MapameTpsbl, 3aBUCALLMNE OT PbIHKA. 3HAaYeHUA:

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

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

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

¢ 0x8 (ePresettlement): caenka npeanocTasky;

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

¢ 0x20 (eDelivery): coenka noctaBku;

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

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

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

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

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

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

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

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

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

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

78

exec_market

int2

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

80

account

account

KOMMNOHEHT naeHTUdMKaLMM KAneHTa, NogaBLlero
3asBKY

116

parties

otccodes

KOMMOHEHT naeHTMdMKaLmnm CTOPOH agpecHoi 3a-
ABKM
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CneunduKaLmsa npoToKona

Cme- Mone Tun OnucaHue

LeHue

148 order_id int8 NaeHTudUKaTop 3as8BKM, NPUCBOEHHbIM TOProBomn
cmucTemon

156 exch_orderid ascii20 NaeHTUdUKaTop, NPMUCBOEHHbIN NYJ0M TNKBUAHO-
cTn

176 amount_rest int4 AKTUBHbI OCTaTOK 3asBKU

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

180 deals_count int2 KonnuecTtso 3anucei rpynnbl deals

> deals deal KOMMNOHEHT, onucbIBatoLWwmiA CAeNKN

4.2.2.3. OT4yeT O CHATUM 3aABKU

Mpn ycnewHom CHATUM 3aABKM TOProBasa CUCTEMA HANPABUT KIMEHTY OTYeT O CHATUM CancelReport. OTYET coaepKUT
OCHOBHbI€ NapamMeTpPbl 3aABKMU, M,D,eHTVICbVIKaTOpr 3aABKM B NonAx order iduorig clorder id, a TaKXKe NPUYMHY, NO
KOTOpOVI 3asnBKa bOblna CHATa B NoJie reason.

Omyemebl 0 YaCMAX 30A8KU, MAPWPYMU3UPOBAHHbIX 8 Mysbl ﬂUKeuaHoch, He omnpasanAaromca KaueHmy rpu

OﬂpedE‘HEHHbIX 3HAYeHUAx napamempos s102UHa.

B HeKoTOopbIX cnyyYaax Nya IMKBUAHOCTU MOXKET aBTOMAaTUYECKM CHUMATb YacTb 3aABKM (CM. Ta6nv|u,y HM)'Ke).

Tabnnua 30. 3HaYeHUs Nona reason NPU aBTOMATUYECKOM CHATUM YaCTU 3aABKM

3HayeHuMe NonsA reason Tun 3aaBKK CHMMaemasn 4acTb 3aABKMU

reason=EXPIRED NOTRADES Immediate Or Cancel |HecBeaeHHbIN OCTAaTOK 3aABKK

YacTb 3anBKK, paBHasA 06bEMY BO3SMOMKHOW Kpocc-caen-
Ku. Mpu 3TOM OCTaBLIMICA 06beM 3anaBKK byaeT nucnon-
HEH B 06bIYHOM peXMME, BK/IKOYAA OCTasIbHbIE CAENKM
Ha LLeHOBOM YPOBHE KPOCC-CAENKM.

reason=EXPIRED CROSSTRADE

Bce Tmnbl

HecBefeHHbIM OCTaTOK 3aABKKU, NPMBOAALLMIA K Nepece-
reason=EXPIRED ORDERBOOK CROSS YEHWI0 BUAMMbIX Pa3HOHaNpPaBAEHHbIX YPOBHEN oyepe-
OV 338BOK

Tabnnua 31. dopmat coobueHns CancelReport: msgid=214, size=172

Cme- Mone Twun OnucaHue
weHue
[frame] frame CeCcCcMOHHbIM 3aron0BOK
0 [gate_header] gate_header CTaHAapTHbIM 3aro/I0BOK
46 instrument instrument KomnoHeHT naeHtTndmnKauum ToproBoro MHCTPY-
MEeHTa

>2 dir int1 HanpasneHwve 3aaBKW. 3HayeHuA:
e 1 (Buy): nokynka;
e 2 (Sell): npopara
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CneunduKaLmsa npoToKona

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

3adHa UueHa Caenku
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CneunduKaLmsa npoToKona

Cme-
LeHune

Mone

Tvn

OnucaHue

78

flags

int8

MapameTpsbl, 3aBUCALLMNE OT PbIHKA. 3HAaYeHUA:

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

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

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

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

0x20 (eDelivery): caenka noctaBky;

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

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

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

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

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

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

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

86

account

[account]

KOMMNOHEHT naeHTUdMKauMm KAMeHTa, NogasLUero
3aABKYy

122

order_id

int8

NaeHTUdUKaTop 3as8BKKU, MPUCBOEHHbIN TOProBoi
cuctemon

130

exch_orderid

ascii20

cTn

NaeHTMdUKaTop, NPUCBOEHHbIN NMYN10M IMKBUAHO-
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CneunduKaLmsa npoToKona

Cme- Mone Tvn OnucaHue
LeHune
150 cancel_reason int2

Koa, npuunHbl CHATUA. 3HaYeHUA:

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

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

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

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

¢ 5 (DISCONNECT): cHATO BCheacTBue paspbiBa
coefnHeHus;

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

e 3 (OPERATOR): cHATO onepaToOpOM TOProBoit
CUCTEMDI;

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

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

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

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

e 14 (FILLED): cBepeHMe agpecHOm CAeNKM;

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

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

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

4.2.2.4. OTyeT 0 CHATUM MHOXKECTBa 3aABOK

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

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

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

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

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

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

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

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

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

ay

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

89 cancel_reason int2

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

Pe3ynbTaT MacCcoBOro CHATUSA. 3HaYeHuA:

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

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

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

4.2.2.5. OtyeT 06 OTKNOHEHUM KIMEHTCKOro 3anpoca

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

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

¢ KAMEHTCKUIA 3aNpoC COAEPHKUT HEBEPHbIE 3HAYEHUA.

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

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

Cme- Mone Tun OnucaHue
LeHne
[frame] frame CeCcCcMOHHbIM 3aron0BOoK
0 [gate_header] gate_header CTaHAapTHbIM 3aro/sI0BOK
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Cme- Mone Tun OnucaHue
weHue
46 market int2 Myn NMKBMAHOCTU, OTKNOHMBLUMNIN KNAMEHTCKYIO 3a-
ABKY
48 reason int2 Koa, NpUYMHbI OTKIOHEHUA
50 message char32+1 MNMapameTpbl KOAa OTKIOHEHWNA UK TEKCTOBOE ONU-

CaHue NPUYUNHbDbI

83 extra_data0 int8 NaoeHTMdUKaTOP 3asABKM, YKa3aH NpPn OTKAOHEHUM

3anpoca Ha cHaTue no order_id

4.2.2.6. OT4eT 0 BCTPEYHOM aApecHO 3aABKe

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

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

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

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

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

54 amount int4 Obbem

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

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

Ha CAeNIKM
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Cme- Mone Tvn OnucaHue
LeHune

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

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

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

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

¢ 0x8 (ePresettlement): caenka npeanocTasky;

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

¢ 0x20 (eDelivery): coenka noctaBku;

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

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

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

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

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

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

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

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

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

® 0x800000 (eRFQ): npu3HaK perkMma 3anpoca

KOTMPOBKM

82 parties otccodes KomnoHeHT ngeHTMdunKaLmMm CTOpoH agpecHom 3a-
ABKM

114 order_id int8 NaeHTUdUKaTop 3as8BKKU, MPUCBOEHHbIN TOProBoi
cuctemon

4.2.2.7. OtyeT 06 UCNONTHEHUM N CHATUU AAPECHON 3aABKMU

Mpn ycnewHom UCNONHEHUN UM CHATUM afpPecHOM 3aABKM MO 3anpocam CancelOrder UAM CounterDecline TOpro-
BaA CUCTEMA HANpPaBUT KOHTpareHTy oT4yeT CounterUpdateReport. OTYET COAEPKUT NapameTpbl KMEHTCKOro 3anpoca
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AddOrder, M,D,EHTVICI)VIKaTOpr 3aABKK B NoNAxX order_id n clorder_id, VI,D,EHTMCI)VIKaTOpr OoTnpaBuUTeNA N NoaydaTena
aApecHOW 3aABKM B NONSAX initiator partyWctrparty.

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

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

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

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

54 amount_rest int4 AKTUBHbI 06beM

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

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

YKa3aHa LeHa CAesku
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Cme-
LeHune

Mone

Tvn

OnucaHue

74

flags

int8

MapameTpsbl, 3aBUCALLMNE OT PbIHKA. 3HAaYeHUA:

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

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

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

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

0x20 (eDelivery): caenka noctaBky;

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

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

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

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

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

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

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

82

parties

otccodes

KOMMNOHEHT naeHTUPMKaLm CTOPOH afpecHom 3a-

ABKU

114

order_id

int8

NaeHTUdUKaTop 3as8BKKU, MPUCBOEHHbIN TOProBoi
cuctemon
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Cme- Mone Tvn OnucaHue
LeHune

122 reason intl
Koa npuunHbI CHATUA. 3HAYEHMA:

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

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

e 14 (FILLED): cBepeHMe agpecHom caenkm

4.2.2.8. OtyeT 06 OTKNOHEHUN agpecHOM 3aABKHU

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

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

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

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

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

54 parties otccodes KomnoHeHT naeHtTudmKaumm CTOPOH aapecHoMm 3a-
ABKM

86 order_id int8 NaeHTdUKaTop 3aaBKKU, MPUCBOEHHbBIN TOProBoM
cmMcTemon
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MpunoxxeHue A. Koabl ounb0oK

Tabnunua 37. Tabanua c onMcaHMem Kogos oWwnbokK

Koa OnucaHue
0 Ok
5 MmeeTcA He3anONHEHHbIN Tar.
100 3anosHeH AULWHKUIA TaT.
999 BHyTpeHHAA owmnbKa.
1000 HeBepHbIA NOrUH.
1001 HeBepHbIA MHCTPYMEHT.
1002 HesepHbiii client_id.
1003 HesepHbIli napametp member_id.
1004 HesepHbIli napameTp account.
1005 HeBepHaAa KAMeHTCKaAa rpynna.
1006 HeBepHbI Nyn IMKBUAHOCTU.
1007 UHCTpYyMeHT He TopryeTca.
1008 HeBepHble napameTpbl MapLIpyTM3aLnm.
1100 HeBepHoe HanpaBaeHue 3aABKU.
1101 HeBepHas ueHa.
1102 HeBepHbIli napameTp price_extra.
1103 HeBepHbIli 06bEM.
1104 HeBepHbIli napameTp amount_extra.
1105 HeBepHbIl TUM 3aABKU.
1106 HesepHbili napametp time_in_force.
1107 HeBepHbIli napameTp passive_only.
1108 HesepHbIli napameTp auto_cancel.
1109 HesepHbiii napamertp flags.
1110 HesepHbili napameTp mode.
1111 HesepHbili napametp clorder_id.
1112 HesepHbIli napameTp orig_clorder_id.
1113 HesepHbili napameTp prime_exchange.
1114 HeBepHbili napameTp date_expire.
1115 HeBepHbIli napameTp comment.
1116 HesepHbili napameTp level.
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Koa OnucaHue
1117 HesepHbili napameTp trade_mode.
1200 HeBepHbIli cermeHT.
1201 HesepHbIli napameTp extral.
1202 HesepHbiii OTC Kog, UHULMATOPA a4PECHOM 3aABKU.
1203 HesepHbii OTC Kog, KOHTpareHTa aApecHOM 3a8BKM.
1204 HeBepHbI TN 3aABKN AN UHCTPYMEHTA.
1205 HeBepHbIli TUN 3a8BKM 415 Nyaa AMKBULHOCTMU.
1206 HeBepHbI TN 3aABKN A5 YKAa3aHHOIO K/MEHTa.
1207 HeBepHada ueHa AnA TMNa 3aABKU.
1208 HeBepHbIi 4ONONHUTENbHbIN 06BEM A5 TUNA 3aABKMN.
1209 HesepHbili napametp time_in_force gna Tmna 3aasku.
1210 HesepHbili napametp flags gns Tvna 3ansku.
1211 HeBepHbIA MHCTPYMEHT ANA peXXMma NepecTaHOBKU 3aABKM.
1212 HeBepHbIli napameTp member_id ana perkMma nepectaHOBKU 3aABKM.
1213 HesepHbili napameTp client_id ana pexknma nepectaHOBKM 3asiBKM.
1214 HeBepHbIli NnapameTp account ANA peXXnma nepectaHOBKM 3asBKMU.
1215 HeBepHO yKasaHbl MapameTpbl OTK/IOHAEMOW BCTPEYHOWN afpecHOM 3anaBKMN.
1216 HeBepHble napameTpbl KOMaHAbI NePeCcTaHOBKU 3aABKN.
1217 HesepHbIli napameTp time_in_force gna MHCTpymeHTa.
1218 HeBepHbIl pexXnum nepecTtaHOBKMU 3aABKWU A5 I0TMHA.
1219 HesepHbili napametp flags gns HcTpymeHTa.
1300 3anonHeHbl 06a napametpa orig_clorder_id v order_id.
1301 MosTopeHue clorder_id ana noruHa.
1302 LleHa BHE IMMUTOB NO UHCTPYMEHTY.
1303 HepocTynHbIl ANA KAMEHTa TUN 3aABKU.
1304 HepocTynHbIn ana nyna IMKBUAHOCTU TUMN 3aABKMN.
1305 HezocTynHbIM gna MapLupyTM3aLmMm ocTaTKa No YKasaHHOMY MHCTPYMEHTY NyA IMKBUAHOCTHU.
1306 YKasaHHbIM Nyn IMKBUAHOCTU HELOCTYNEH ANA KANEHTA.
1307 YKa3aHHbI/ TUM 3a89BKM HEAOCTYMNEH A1 YKa3aHHOIo MHCTPYMEHTa.
1308 J1ornH He MmeeT NpaBa CHMMaATb 3aABKM YKa3zaHHoro TKC.
1309 JlornH He MmeeT Npasa nepeasuraTb 3aaBKK yKasaHHoro TKC.
1310 J1ornH He MmeeT NpaBa OTK/IOHATb AAHHYIO 33ABKY.
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Koa OnucaHue

1311 K yKa3aHHOW 3aaBKe NpUMeHATCA KomaHaa Replace.

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

1313 HenocTynHbIn Ana NMMUTUPOBAHNSA MHCTPYMEHT.

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

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

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

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

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

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

1400 MHCTPYMEHT He AOCTyneH ANA MapKeT-MelKepa.

1401 HeT npaB Toproeatb AaHHbIM MHCTPYMEHTOM.

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

1403 Y KNneHTa HeT Npas ToproeaTth ¢ gaHHoro TKC.

1404 Myn NMKBMAHOCTK He AO0CTYyNeH AAA AaHHOro MapLpyTmnsaTtopa.

1500 YKasaHbl pa3Hble naeHTudmKaTopsl te_id.

1501 YKasaH HeBepHbIN naeHTudmKatop te_id.

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

1700 Y noruHa HeT NpaBs ANA UCNOb30BaHUA OrpaHUYeHHoro obecneyeHums.

1701 Y KAMeHTa HeT NpaB ANA UCNOAb30BaHUA OfPaHUYeHHOro obecneyeHus.

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

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

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

1710 HeBepHble NapameTpbl orpaHNUYeHHOro obecrnedyeHns ana KameHTa.

1711 HeBepHble napameTpbl OrpaHUYEeHHOro obecrnevyeHuns 414 rpynnbl KIMEHTOB.

1712 HeBepHble napameTpbl orpaHuyYeHHoro obecneveHma ana TKC.

1713 HeBepHble napameTpbl orpaHMYeHHoro obecneyeHuns aaa rnasHoro TKC.

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

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

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

HUA NpeablayLiein KoMaHabl.
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Koa OnucaHue

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

1720 HeBepHbIi AMMUT A8 OrpaHMYeHHOro obecneyeHus.

1721 HeBepHbIi IMMUT NO MHCTPYMEHTY ANA OrpaHnYeHHoro obecneyeHus.

1722 HeBepHbIli IMMUT NO 3aABKe ANA orpaHMYeHHoro obecneveHums.

1723 HeBepHbIli 4ONOAHUTENbHBIN TUMUT 418 OFrpaHUYeHHoro obecneyeHums.

1750 He BbINONHAETCA IMMUT ANSA OFPAaHUYEHHOTO obecneyeHuns Ha YPOBHE KAMEHTa.

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

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

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

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

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

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

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

1758 He BbINONHAETCA IMMUT 15 OrpaHMYEHHOro obecrneyeHuns Ha ypoBHe TKC.

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

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

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

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

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

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

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

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

1767 Y KIMEHTCKOM rpynmnbl UMetoTCA aKTUBHbIE 3aABKM OrpaHMYEHHOro obecneyeHus.

1768 Y TKC MmetoTcs akTMBHbIE 3asiBKM OrpaHUYeHHoro obecneyeHus.

1769 Y rnaBHoro TKC nmetoTcA akTMBHbIE 3asiBKM OrpaHMYeHHOro obecnedyeHus.

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

1771 ®yHKLMOHAN orpaHMYeHHoOro obecneyeHns NPMOCTAHOBNEH HA YPOBHE rPynnbl KIMEHTOB.

1772 PyHKLMOHaAN orpaHM4yeHHoro obecnevyeHna NpMocTaHoBAEH Ha ypoBHe TKC.

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

1780 YKa3saH HeBepHbI Ny IMKBUAHOCTU AN1A OrpaHuYeHHoro obecneyeHums.
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Koa OnucaHue

1800 YKa3aH HeBepHbIA TUM A0XO4HOCTHU.

1801 YKa3aHO HeBepHOE HanpaB/ieHMe Npeobpa3oBaHMA 4OXOAHOCTH.

1980 HesepHbIli napameTp stages B none info.

2100 HesepHas napa (member_id, account).

2200 HeT npas Ha NOCbIZIKY OCHOBHbIX TOProBbIX MPUKA30B.

2201 BbicTaB/ieH 3anpeT YPOBHA KAMEHTCKOM rpynnbl.

2202 BbicTaBneH 3anpeT ypoBHA y4aCTHUKA TOProB.

2203 BbicTaBneH 3anpeT ypoBHA Y4aCTHUKA KANPUHTA.

2204 BbiCcTaBneH 3anpeT ypoBHA agMUHUCTPATOpA.

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

2400 HeT npaB Ha yaaneHue 3aaBKu.

2600 HeT npas Ha BbiCTaBieHUe AMmuTa BupTyanbHomy TKC.

2601 HeT npaB Ha BbICTaB/NIEHNE INMUTA KNUNEHTY.

2602 HeT npaBs Ha BbICTaB/IeHNE AMMUTA rpynne KAMEeHTOB.

2603 HeBepHbIli napameTp type.

2604 HesepHbIli napameTp value.

2605 CoBnageHune napameTpos type.

2700 HepnocTaTouHO CpeacTB Ha YPOBHE KANEHTA.

2701 HenocTaToYHO aKTMBOB Ha YPOBHE K/WEHTa.

2702 HepnocTaTouHO CpeacTB HA YPOBHE rpynnbl KAMEHTOB.

2703 HepoctaTouyHO aKTWMBOB Ha YPOBHE rpynmnbl KIMEHTOB.

2704 HepocTtaTo4Ho cpeacts Ha yposHe TKC.

2705 HepocrtatouHo akTMBOB Ha yposHe TKC.

2706 HepocTtaTo4yHO cpeacTs Ha ypoBHe rnasHoro TKC.

2707 HepocTaTouHO aKTMBOB Ha ypoBHe rnasHoro TKC.

2708 HepnocTaTouyHO CpeacTB Ha YPOBHE YYAaCTHUKA KANPUHTA.

2709 HepnoctaTouHO 3a6/10KMPOBaHHbIX aKTUBOB.

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

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

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

MOXHOr0 BUAMMOrO nepeceyeHns odepeam 3ansok).
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Koa OnucaHue

3003 YKasaHHaA KANEeHTCKaA 3asBKa He HallaeHa.

3004 HaliaeHa akTMBHan 6J10KMPOBKaA MO YKa3aHHOMY MHCTPYMEHTY.

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

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

3911 HeBepHbIli naeHTnduKaTop te_id.

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

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

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

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

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

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

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

4100 OxumaaeTca BbINONHEHME yAaNeHMA AAHHOM 3anaBKMU.

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

4201 YKasaH HeBepHbI TKC ana nyna NIMKBUAHOCTHU.

5000 HeBepHbIli TUN coobLweHnA aAna NPUKAAAHOMO YPOBHA.

5001 HesepHbIli napameTp routing_dest.

5002 HeBepHbIii TN cOObLLEHUS ANA NOTUHA.

5003 Y NornHa HeT nNpas ANA A4aHHOIO TUMNAa COObLLEeHUS.

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

5201 HacTpoliku cepsepa Bxoaa yctapenu.

5202 HesepHbili napametp heartbeat.

5203 HeBepHbIi NOTMH AW NapOo/ib.

5204 HeBepHbIi HOMep NOJly4EHHOTO COObLLLEHMA.

5205 HesepHbIli TUN cO0bLLEHUA ANA CECCUOHHOIO YPOBHA.

5206 MNonb3oBaTesnb He aBTOPM30BaAH.

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

5208 HeBepHbIi HOMep coobLeHUs ANA NePECHIIKMN.

5209 HeBepHbIli napameTp reset_seq.

5210 CnvwKom 601bLIOK ANan030H HOMEPOB 3anpallnBaeMbIX COOBLLEHMIA.

5211 HeBepHbIli pazmep coobLLeHMsA 419 CECCMOHHOTO YPOBHS.
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5212 CoeanHeHne pa3opBaHO ONEpPaTOPOM.
5300 HeBepHbIli TONWMK.
5301 Cpes c 06HOBNEHUSAMMU Y3KE TPAHCAMPYETCA.
5302 He 3anpolueH cpe3 c 06HOBNEHUAMM.
5303 3anpawmnBaembiX AaHHbIX HET.
5304 3anpoc noay4yeH Npu BbINOJHEHUM NpeablayLL,Eero aHan0rMYHOro 3anpoca.
5400 MpucyTtcTBYeT NapameTp reset_seq, HO cbpoc HOMepoB cOObLEeHMA NpeablAyLWero CoeguHeHNA He BO3MO-
KeH.
5401 MpeBbiWeH AMMUT COOBLLLEHNIA.
5601 3anonHeHbl 0b6a NapameTpa account u parties.
7000 3aAaBKa yaaneHa o otnpasku B ASTS.
7001 YpaneHue 3as8BKM, 41 KOTOPOM He NoJly4yeH OTBeT.
13300 OwunbKa B yHUKANbHOM MaeHTUPUKaTope 3anpoca REQUEST_NO
13301 HenpaBuabHbIN OTNpaBUTENb
13302 [enosuntapHbliit cybcyeT/KAMPUHIOBBIN CHET He HalaeH
13303 HecooTBeTcTBME NONEN KOPNOPATUBHOMO COBLITUA

Take MoryT NpuxoauTb OWNBKKM B AnanasoHe —11000-11999. 3To Koabl OWMBOK, KOTOpble BEPHY/1a TOProBas cMcTema
MocKoBcKol bupxku (ASTS). YTo6bl NONYYNTL HOMEP OLINMBKM TOProBoi cuctembl ASTS, HYXKHO U3 BHYTPEHHEro HOMepa
owmnbKK BblyecTb 11000. OnMcaHne TaKMX OLIMBOK KNMEHT MOKET Y3HaTb U3 IOKYMEHTALMK K TOproBon cucteme ASTS.
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MpunoxxeHue B. UcTopua nsmeHeHunm

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

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

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

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

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

Bepcua 1.2.1 1 okta6pa 2014 ropa
1. Job6asneHo none extra_data0 B coobuieHmne RejectReport.
2. [ob6asneHbl HOBble 3HaYeHMA nona time_in_force.
3. [ob6asneHo none ver B OTBETHOE COObLLEHNE cepBepa BXoAa.
4. YTo4yHeHO noBeAeHue LWko3a Npu nepesanpoce coobuweHui (cm. pasaen 4.1.5).

Bepcua 1.1.1 26 asrycra 2014 ropa
LatestDocumentVersion: 1.1.1.4

1. [Job6aeneHa GyHKUMOHANLHOCTb Nepe3anpoca Co0bLEeHMI C HAMMEHbLLErO AOCTYNHOMO HOMepa.
2. YTOYHEHa HenpepbIBHOCTb HyMepauun coobueHui (cm. pasgen 4.1.4).

Bepcua 1.1 9 uoHa 2014 ropa

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

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

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

Bepcusa 0.4 23 maa 2014 roga

MN3meHeHbl Koabl OLLMBOK

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

Bepcua 0.3 25 anpens 2014 ropa

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

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