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1. KaHanbl pbIHOYHbIX AQHHbIX

1.1. OnucaHne KaHanNoB PbIHOYHbIX AAHHbIX

Toprosasa nnachopma TPAaHCANPYET KNINEHTAM HECKOJIbKO KaHa/10B PAa3/INYHbIX PbIHOYHbIX AaHHbIX!

1. OrderBook — obbeanHeEHHan oyepesb 3aABOK OAHOM UM HECKONbKMUX TOProBbIX MNNOWAA0K, arperMpoBaHHas no ue-
HOBbIM YPOBHAM. KonnyecTso LeHoBbIX ypoBHel 50.

2. Trades — CNUCOK CAENOK, 3aKNH0YEHHbIX Ha TOPrOBbIX NAOWAAKAX KIMEHTAMM TOPrOBOM CUCTEMbI B TEYEHME TEKYLLETO
onepawlMoHHOro AHA.

3. CurrentPriceOfMarket — TeKywias ueHa pbIHKa, USMEHAIOLLAACA MPU 3aKJOYEHUM CAENKN UM BbICTaBAEHUM NydLLEN
3aABKW.

4. BestPrices — nyylume Ha LeHbl B NOKYMKY U B NPOAaXKy 06beMHEHHOW ovepeam 3asaBOK.

5. Commons — cTaTUCTUYECKME PbIHOYHbIE MapaMeTpbl TOProBbIX NAOLLAA0K.

TpaHcaMpyemble KaHabl NepevmcieHbl B fokymeHTe Network Connectivity.

1.2. MoTOoKM

KaHanbl OrderBook, BestPrices 1 Commons npeactasaseT cobon gBa NOTOKa — cpe3 U 0bHoBneHUA. KaHanbl Trades m
CurrentPriceOfMarket BkntouatoT B ceba TONIbKO NOTOK 06HOBAEHWIM; AaHHbIE O NPeAblAYLWMX CAENKAX MOTYT BbITb NOY-
YyeHbl NPY NOMOLLM 0C0H0ro mexaHmama (byaeT A0CTyNneH B NOCAEAYIOLWNX BEPCUSAX).

Cpes npegacrasnset coboi NoSIHOE ONMCaHMe aKTyaslbHbIX AaHHbIX, HaNnpMmep BClO oyepeab 3aaBoK Ana OrderBook, m
nepeaaeTca ¢ 3a4aHHOM NePUOAUYHOCTbIO (C OoNpeseneHHbIM NepepbiBOM MeXAy oTnpaBKamu). B noToke o6HOBAEHWUIA
HoBoOe coobLyeHne GbopmMmMpyeTca cpasy Npu NOAYYEHUU HOBbIX AaHHbIX, HANPUMEpP NPWU COBEpPLLUEHUN caenkun ans Trades.
Heckonibko 06HOBNEHWNI MOTYT 6bITb BK/OYEHbI B O4HO COObLLeHMe.

1.2.1. NoToKu cpe3os

B noToKe cpe3oB TPaHC/NPYHOTCA Cpe3bl, cCoaeprKallyme NosHyo MHPopmauuto 06 akTyanbHOM COCTOSAHUMN ONpPeae/eHHbIX
nokasartesieit. Kak npaBuio, o4nH Cpes CoAEPKUTCA HE B O4HOM, @ B HECKO/IbKMX NoC/ie0BaTeNbHbIX CO0bLLeHMAX. 3Ha-
yeHue nons LastFragment[893]=Y yKa3biBaeT Ha nocneaHee coobLEeHNe UMKNa, CoaeprKallero oauH cpes. Cpesbl nepe-
[al0TCA B MOTOK No mepe GopMUPOBaHMUS.

Cpesbl nepepatotca coobuieHnem MarketDataSnapshotFullRefresh[W]. Cpe3 oTHOCKMTCA TONBKO K 04HOMY MHCTPYMEH-
Ty, YKazaHHomy B noJsie SecuritylD[48]. Camu pbiHOYHbIE AaHHble yKa3aHbl B NOBTOPSAIOLLENCA rpynne: 3HaYeHMaA nons
MDEntryType[269] 1 Habop noseli B rpynne 3aBUCAT OT KaHana.

1.2.2. NoTokn o6bHOBNAEHUMN

B coobLueHnax NoToka 06HOBNAEHUI coaepKaTCA USMEHEHUA — TeKyLMe MHKPeMeHTa ibHble M3MeHeHuMA Buaa (a) aobas-
NeHue, (6) MsmeHeHne nau (B) yaaneHme. MHKpemeHTanbHble 06HOBIEHUA AOMKHbI 06pabaTbiBaTbCA TONLKO B MPAMOM
XPOHO/IOrMYECKOM MOpALKE, KOTOPOMY COOTBETCTBYHOT HOMepa obHoBneHMA RptSeq([83].

O6HoBneHUs nepegatoTca coobuweHnem MarketDatalncrementalRefresh[X]. Camo o6HoBNEHWE cOAEPKUTCA B MOBTOPSA-
tolLerica rpynne: 3HaveHus nona MDEntryType[269] u Habop nonel B rpynne 3aBUCAT OT KaHana. OaHo cooblieHne mo-
YKET BK/toYaTb B ceb6s1 06HOBEHUA, OTHOCALMECA K PA3INYHBIM UHCTPYMEHTaM.

B cnyyae oTcyTcTBMA COOOLLEHMI B NOTOKE OOHOB/IEHWMI B TEYEHME YCTaHOB/IEHHOrO MHTEPBaNa cepBep OTNpPaBAAET Co-
obuweHune Heartbeat[0]. OHO NnpegHa3HaYeHO TONbKO AN1A NOATBEPKAEHMA HA/IMUMSA CBA3M B KaHase. B ciiyyae oTcyTcTBUA
coobueHn B TeyeHme bonee Yem ABYX TaKTOBbIX MHTEPBANOB, 3TO 0603HAYaeT 60 3aePKKKU, MO0 OTCYTCTBUE CBA3MU
B KaHane.

1.2.3. NMocneposatenbHana o6paboTka coobieHni

Bcem coobueHnsam B NOTOKax, B Tom uncie Heartbeat[0], nocnegosaTtensHo npucsansaetca Homep MsgSeqNum|[34].
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Kaxkpoe obHoBneHne obnagaet Homepom RptSeq[83]. B coobuweHnn MarketDataSnapshotFullRefresh[W] yka3sbiBaeTca
Homep nocneaHero 06HOBAEHUSA, OTNPABAEHHOr0 A0 GOPMUPOBaHMA cpe3a. Takum 0bpa3om, Ans cpesa creayeT UCMNob-
30BaTb 06HOB/EHME, HOMEP KOTOPOro Ha eaAnHMLY 6o/blie, YeM yKa3aHHbIA B 3TOM cpese, U nocaeaytowme. Mponyck
Homepa 06HOBAEHMA CBMAETENbCTBYET O NOTepe YacTu AaHHbIX.

O6paboTka coobleHnin FAST nogpasymeBaeT NoayvyeHMe CoOobLLEHMI U NOCNeA0BaATENBbHYIO MX 06pabOTKy COrnacHo Ho-
Mepy coobLLeHMA U Homepy 06HOBAEHMA. B 06Liem cnyyae cneayeT NoayunTb Cpes, B TO XKe BPeMs 3anuncbiBas coobuie-
HUA c o6HoBNAEHMAMMU. [ToCae NONYYEHUA NOHOTO CPe3a HYXKHO NPUMEHUTb K HEMY OBHOBNIEHMA; 3aTEM MOXHO TO/IbKO
MCMonb30BaTb NoyYyaemble 06HOBNEHNA 1 06paLLATLCA K Cpe3y NNLb Npu noTepe coobLeHnii c 06HOBAEHMAMM.

1.2.4. Ay6banpoBaHue NOTOKOB

Kaxkablh NOTOK pPbIHOYHbIX ZaHHbIX TPAHCAMpPYeTCs ABYMA naeHTUYHbIMM UDP-notokamu — A 1 B. o 3TMM noToKam og-
HOBPEMEHHO PaCCbINAOTCA UAEHTUYHbIE COODLEHMA (B TOM YNCAE, C OAHUMM U TEMU XKe HOMepamu coobueHums). Jyo-
NINPOBAHMeE NOBbILAET HAAEKHOCTb TPAHCAALMM, 3HAUUTENBHO CHUXKAA BEPOATHOCTb NOTEPU NaKeToB. MNonb3osaTento pe-
KOMeHAYeTCA NoAKAYaTbCA K 060MM NoToKam. Tak, ecim B noToke A nocne coobuweHna n—1 6b110 noayyeHo cooblue-
HWe n+1, To coobuieHne n Morno 6bITb NOAyYeHO B NOTOKe B. B ciyyae ecnm cooblieHme oKasanocb NoTepsaHo B 060mx
NoTOKax, HeOBX0AMMO OXMAATb NONYYEHMA CEAYIOLLErO CPe3a B COOTBETCTBYIOLLEM MOTOKeE.
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2. CoobieHun
2.1. CoobweHunsa FAST

Bce cooblueHus, oTnpasasemble B NOTOKaX PbIHOYHbLIX AAHHbIX, CPOPMMPOBaHbI B COOTBETCTBMM C NPOTOKOAOM FIX 1
3aKoguMpoBaHbl No npoTokony FAST. LWato3 ncnonbsyet npotokon FIX Bepcum 5 Service Pack 2 n npotokon FAST Bepcumn
1.1. Bepcusa npoToKona gocTynHa Ha nopTane FIXProtocol.org: http://www.fixprotocol.org/fast .

Karkpoe FAST-coobuieHne npepBapsetca 8-6aiiTHoN npeambynon. OHa coaepKMT 3HaveHue nona MsgSeqNum([34] B
HEKOOMPOBAHHOM BUAE U NO3BOAAET y3HATb HOMEP MOJlyYeHHOTo coobLeHus 6e3 eKoAMPOBaHHS.

Bce nons B coobuieHmu, koaupyemom FAST, BbICTPOEHbI B CTPOrO onpeaesieHHOM nopagke. MoaTomy ykasaHve Ha Homep
Tera oTCyTCTBYeT B caMom coobLieHnn. Popmat coobLLEHUI, UCNOb3YeMbIX B TOTOKAX, ONMCaH B WabioHe template.xml.

MNepenaBaemble coobuieHus FAST He cogep»KaT BCe 3HaYeHUs, NOCKOJIbKY MOTYT MCMO/1b30BaThCA (a) KOHCTaHTbI, ONUCaH-
Hble B WabnoHe, (6) 3HaYeHMe NO YMONYAHMIO NPU OTCYTCTBUM 3a4aHHOTO 3HayeHus, (B) npeablayliee 3HayeHue, (r) us-
MEHEHMe Mo OTHOLIEHMIO K NpeablayLieMy 3HaYeHMIO (AenbTa UM MHKpemeHT). Habop npeablaylimx 3HaYeHUn coxpa-
HAeTcA U NpeacTaBaneT coboii cnosapb. CnoBapb akTyaneH ana ogHoro UDP-nakeTta (FAST-coobuuieHus).

CnoBapem Ha3bIBAETCA K3LL, B KOTOPOM XPaHATCA NpeablayLine 3HaYeHNA, NoyyYeHHble cuctemoit. Coaepknumoe cnosaps
cbpacbiBaeTca B Hayane 0bpaboTkm Kaxkaoro UDP-nakeTa. Tak Kak B oaHom UDP-naKkeTe oTnpaBnseTcs To/bko ogHo FAST-
coobuieHure, TO genbTa B TaKOW peannsaummn UCnosib3oBaThCcs He byaerT.

2.2. Popmartbl co0bLWEHUN

B aTom pasgene npueeneHbl Tabanupl, onucbiBatowme GopmaTbl COOBLLEHWIA.
Hanuuue nonsa

¢ R [required] — obs3atenbHoe;
¢ N [nonrequired] — Heoba3aTenbHoE;
¢ C [conditionally required] — Heobxoanmoe Npu HEKOTOPOM YC0BUU.

Tunbl faHHbIX
Bool — noruyeckuit Tun gaHHobIx. Jonyctumblie 3HadeHua: Y n N.

Char — 04HOCMMBO/IbHbIM TUM AaHHbIX. JonycTumble 3HaYeHUa — cumBosibl ASCII: naTMHCKMe 6yKBbl UMPbI M NYHKTya-
LUMOHHbIEe 3HaKK. He gonyctumbl BUHaPHBIN HYyNb U BUHApHaA eguMHULA.

Int — yenouncneHHbI TMN aaHHbIX. Ana nona SendingTime[52] yKasbiBaeT BpeMeHA € TOYHOCTbIO A0 MUAJIUCEKYHA, MO
BcemmnpHomy Bpemenm (UTC) B popmaTte YYYYMMDDHHMMSSsss. Ona nons MDEntryDate[272] yka3biBaeT aaTy B $op-
maTe YYYYMMDD. Ons nons MDEntryTime[273] yKa3biBaeT BpeMeEHS C TOYHOCTbIO 0 MUNAUCEKYHA NO BcemmnpHomy Bpe-
meHn (UTC) B popmate HHMMSSsss.

MultipleChar — cTpoKoBbIi TUN AaHHbIX, NpeacTaBaseT cobolt 04HOCMMBOJIbHbIE 3HAYEHUSA, pa3aesieHHble Nnpobenom.
Hanpumep: 18=0 z.

SegNum — HaTypasibHoe Yncno ana 0603HaYeHUA NOPAAKOBOrO HOMepa CoobLeHUs.

String — cTpoKoBbIN TMN AaHHbIX. CTPOKa MOKET NepeaaBaTbcs B N060M KOAMPOBKE; HE AOMYCTUMbI BUHAPHbIN HY/b U
6uHapHan eanHMLa.

2.2.1. CoobweHun B KaHane OrderBook

B kaHane OrderBook TpaHCcAMpPYOTCA 06beMbl LLEHOBbIX YPOBHEN: cpe3 coaepKuT 50 yposHelt (uamn meHee); 06HOBEHUSA
OTHOCATCA TaKXKe K 50 BUANMbIM LLEHOBbIM YPOBHAM.
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3HayeHue nons MDEntryType[269] paBHO 0 A9 KOTMPOBOK B MOKYMKY U 1 A8 KOTMPOBOK B Npoaaxky. Mpu aTom ueHa
yKkasaHa B MDEntryPx[270], a cymmapHbIi 06bem 3asBOK Ha LLeHOBOM ypoBHe — B MDEntrySize[271].

Tabauua 2.1. dopmart coobweHna MarketDatalncrementalRefresh[X] ana kaHana OrderBook

Ter MNone Tun Hanunuune OnucaHue
8 BeginString String R HayanbHaA cTpoka. 3HaveHue Bcerga FIXT.1.1
35 MessageType String R Tun coobuwenuns. 3HaueHue Bcerga X
1128 |ApplVerID String R Bepcua coobuieHus. 3HadeHme Bcerga 9
49 SenderComplD String R NaeHTudUKaTop oTnpasutens. 3HayeHne scerga BEX
34 MsgSeqNum int R Homep coobuieHus
52 SendingTime int R Bpems oTnpasKku coobLeHus
268 NoMDEntries length R Konunuectso 3anuceli B rpynne
83 > RptSeq int R Homep obHoBNEHMA WHCTPYMEHTa. Co-
oTBeTcTBYeT RptSeq[83] B coobuieHmm
MarketDataFullSnapshotRefresh[W]
48 > SecuritylD int R NaeHTMOUKATOP TOProBoro MHCTPYMeHTa
22 > SecuritylDSource int R NaeHTUdUKATOP TOProBoM NAOWAAKN
279 > MDUpdateAction int R Tun obHoOBNEHWA. 3HAYEHMSA:
¢ 0 (gobaeneHue);
¢ 1 (3ameHa);
e 2 (yaaneHue)
269 > MDEntryType char R Tun 3anucKn. 3HavyeHuA:
¢ 0 (KOoTMpOBKa B MOKYMKYy);
¢ 1 (KOTMPOBKA B MPOAANKY)
270 > MDEntryPx decimal R LleHa
271 > MDEntrySize int R CyMMapHbI 06bem 33aABOK Ha LLEHOBOM YPOBHeE
272 > MDEntryDate int R [JaTa obHOBNEHMA
273 > MDEntryTime int R Bpemsa obHoBnEeHUMA

Ta6nuua 2.2. Popmar coobueHna MarketDataSnapshotFullRefresh[W] ana kaHana OrderBook

Ter MNone Tun Hanwnuwne OnucaHue

8 BeginString String R HayanbHaa cTpoka. 3HaveHue Bcerga FIXT.1.1

35 MessageType String R Tun coobueHmns. 3HaueHune scerga W

1128 |ApplVerID String R Bepcua coobuieHna. 3HaveHune Bcerga 9

49 SenderComplD String R NaoeHTuduKaTop otnpasutenda. 3HayeHne Bce-
raa BEX

34 MsgSeqNum int64 R Homep coobuieHus

52 SendingTime int R Bpems oTnpaBKu coobLieHun

48 SecuritylD int R NaeHTUdUKATOP TOProBOro MHCTPYMEHTA

22 SecuritylDSource int R NaeHTMdUKaATOp TOProsoi NaoLaaKkm

83 RptSeq int R Homep o6HoBneHua  uHcTpymeHTa. Co-
otBetctByeT  RptSeq[83] B  coobueHuun
MarketDatalncrementalRefresh[X]




CoobueHus

Ter Mone Tun Hanuuue OnucaHue
893 LastFragment int R Mpu3HaK cooblueHnn, MoCAeaHEro B CEPUM, KO-
Topas GopmMUpyeT CHEMWOT MO AAHHOMY WH-
CTPYMeHTY. 3HaueHus:
¢ 1(nocnepHee coobuieHue, cHenwoT chopmu-
poBaH);
¢ 0 (coobuieHune He nocnegHee, CHEMLWWOT eLle
He chopmunpoBaH);
268 NoMDEntries length R KonunyecTtso 3anucei B rpynne
269 > MDEntryType char R Twn 3anucun. 3HadyeHua:
¢ 0 (KOTMpPOBKa B NOKYNKY);
¢ 1 (KOoTUpOBKa B MPOAAXKY)
270 > MDEntryPx decimal R LleHa
271 > MDEntrySize int R CyMMapHbI 06beM 3aABOK Ha LLEHOBOM YPOBHE
272 > MDEntryDate int R [JaTa obHOBNEHUA
273 > MDEntryTime int R Bpems obHOBMEHMA

2.2.2. CoobweHun B KaHane Trades

B KaHane Trades TpaHCAMPYIOTCA AaHHble O CAenKax,

3adK/II0O4YEHHbIX B TeyeHne TOproBoro AHA:

npu no-

NIYYEHUM OT BUPNKM MHOOPMALMKM O 3aK/IOUYEHUM OOHOM WMAM HECKOJbKMX CAeNoK dopmupyeTcs coobuieHune
MarketDatalncrementalRefresh[X], B KoTopom Kaxaas caenka npeacraBnadeT coboli 3anuck B NOTOBPAOLLENACS rpynne.

MonyunTtb MHGOPMALIMIO O CAE/KaX, 3aPErncTPUPOBaHHbIX C Havana TOProBOro AHA, KAMEHT MOXET C MOMOLLLbIO LW/I03a
BOCCTAHOBNEHUA coobLeHuni (cm. 3 ).

3HayeHne nona MDEntryType[269] Bcerga paBHO 2. Mpu 3TOM ueHa yKasaHa B none MDEntryPx[270], o6bem — B
MDEntrySize[271], a none MDEntrylD[278] coaepuT naeHTMduKaTop CAeNKM, NPUCBOEHHbIA BUpKeN.

Ta6nuua 2.3. Popmar coobuieHna MarketDatalncrementalRefresh[X] pna kaHana Trades

Ter Mone Tun Hanuuune OnucaHue

8 BeginString String R HauvanbHaa cTpoka. 3HavyeHue Bcerga FIXT.1.1
35 MessageType String R Tun coobuweHuns. 3HayeHune Bcerga X

1128 |ApplVerID String R Bepcua coobuieHns. 3HaveHune Bcerga 9

49 SenderComplD String R NaeHTuduKaTop oTnpasuTens. 3HadyeHue scerga BEX
34 MsgSeqNum int R Homep coobuweHunn

52 SendingTime int R Bpemsa oTnpaBKu coobuieHunn

268 NoMDEntries length R Konnyectso 3anuceit B rpynne

83 > RptSeq int R Homep 06HOBNEHUS MHCTPYMEHTA

48 > SecuritylD int R NaeHTnduKaTop TOproBoro MHCTpPYMeHTa

22 > SecuritylDSource int R NpeHTUdUKaTOp TOProBon NaowaaKkm

279 > MDUpdateAction int R Tun o6HoBNeHUA. 3HadveHue: 0 (nobaBneHne)
269 > MDEntryType char R Tun 3anucu. 3HayeHue Bceraa 2 (caenka)

270 > MDEntryPx decimal R UeHa

271 > MDEntrySize int R O6bem

272 > MDEntryDate int R [ata caenkn

273 > MDEntryTime int R Bpemsa caenku




CoobueHus

Ter Mone Tuvn Hanunuue OnucaHue
278 > MDEntryID int R NpeHTUdUKaTOP caenku
828 > TrdType int R Tun caenkn. 3HaveHue: 1 (obbluHanA caenka)

2.2.3. CoobweHun B KaHane CurrentPriceOfMarket

B kaHane CurrentPriceOfMarket TpaHC/IMpylOTCA flaHHbIE O TEKYLLLEN LLeHe PbIHKa: NPY NOAYYEHUMN OT BUPKM MHDOPMaLUK
06 U3MEHEeHUM TeKyLLel LeHbl pbiHKa dopmupyeTtcsa coobuieHme MarketDatalncrementalRefresh[X], B KoTopom Kaxgoe
coobleHre npeactasaseT coboi 3anMcb B NOTOBPAIOLLENCA rpynne.

TeKyLw,ana LeHa pblHKa PaccymMTbiBaeTCA HEMPEPbIBHO HA OCHOBE LeH CAE0K N TBEPAbIX KOTUPOBOK COMNACHO CaeayoWwmm
npasunam:

1. npu dopMUpPOBaAHNM CAENKM LieHa CTAaHOBUTCA PaBHOM LieHe CAeNKY;

2. Npvi NosABAEHWM B OYepean aHOHMMHOM 3asBKM B MOKYNKY C LIeHOM, NPeBbIWatoLLei 3HaYeH e TeKYLLEN LieHbl PbIHKa,
TeKyLLan LeHa pbiHKa NPUPABHMBAETCA K LieHe 3aABKM B NOKYMKY;

3. Npv NoABAEHUN B 04YepeaM aHOHMMHOM 3aABKM B NPOAAXKY C LLeHOM, yCTynatolen 3HauYeHMIo TeKyLLel LUeHbl PbiHKa,
TEKyLLan LeHa pbiHKa NPUPaBHMUBAETCA K LieHe 3aABKM B NPOAANKY.

MonyunTb MHGOPMALMIO O CAeNKaX U KOTUPOBKAX, 3aperncTPMPOBaHHbIX C Hayana TOProBoro AHA, KAMEHT MOXKeT C no-
MOLLLbIO LL/IK03a BOCCTAHOBAEHUA coobueHnin (cm. 3).

Ons cpenkun sHadeHne nons MDEntryType[269] Bceraa pasHo 2. Mpu 3Tom ueHa yKasaHa B nose MDEntryPx[270], 06b-
em — B MDEntrySize[271], a none MDEntrylD[278] copnepXuT nAeHTUPUKATOP CAENKM, MPUCBOEHHbIN BUpKeN.

[Ons KoTuposKu 3HaveHne nona MDEntryType[269] Bcerga paBHo 2. MNpu 3TOM LeHa yKasaHa B none MDEntryPx[270], a
nona MDEntrySize[271] n MDEntryID[278] 6yayT Bceraa pasHbl 0.

Tabnmua 2.4. dopmar coobweHua MarketDatalncrementalRefresh[X] pana  KaHana
CurrentPriceOfMarket

Ter Mone Tun Hanunuune OnucaHue

8 BeginString String R HavanbHas cTpoka. 3HavyeHue Bcerga FIXT.1.1

35 MessageType String R Tun coobuweHuns. 3HayeHune Bceraga X

1128 |ApplVerID String R Bepcua coobuieHun. 3HayeHume Bceraa 9

49 SenderComplD String R NpeHTndunkaTop otTnpasutend. 3HadyeHune scerga BEX

34 MsgSeqNum int R Homep coobueHunn

52 SendingTime int R Bpemsa oTnpaBKu coobuieHnn

268 NoMDEntries length R Konunyectso 3anucei B rpynne

83 > RptSeq int R Homep 06HOBNEHUA UHCTPYMEHTA

48 > SecuritylD int R NaeHTUGUKaATOp TOProBoro UHCTPYMeHTA

22 > SecuritylDSource int R NpeHTUdUKaTOp TOProBon nNaoLwaaku

279 > MDUpdateAction int R Tun o6HoBNeHMA. 3HaYeHme: 0 (ao6aBneHue)

269 > MDEntryType char R Tun 3anucu. 3HayeHure Bceraa 2 (caenka)

270 > MDEntryPx decimal R TeKyLwLan LeHa pbiHKa

271 > MDEntrySize int R Ons coenkn — obbem. NA KOTUPOBKU 3HAYEHMeE BCe-
raa 0

272 > MDEntryDate int R [aTa 3aKNt04YeHnA cAeNKU UK BbICTaBAEHNA 3aABKU

273 > MDEntryTime int R Bpemsa 3aknt0uyeHua coenkn nnuv BbiCTaBeHUA 3aAB-
KM

278 > MDEntryID int R Ona coenkn — naeHtTudUKaTop caenku. Ona Kotu-
POBKM 3Ha4YeHwue Bcerga 0

10



CoobueHus

Ter Mone Tun Hanuuue OnucaHue
828 > TrdType int R Ons coenkn — Tun caenku. 3HadeHue: 1 (obbluHan
caenka)

2.2.4. CoobweHunna B KaHane BestPrices

B KaHane BestPrices TpaHcaupyloTca coobuieHus, cofeprKalime LLEHOBOW YPOBEHb C /ydllei LEeHOW B MNOKYMKY
(MDEnNtryType[269]=0), LeHOBOW ypoBeHb C Nyyliei ueHou B npogaxy (MDEntryType[269]=1) u nocnegHiolo caenky
(MDEnNtryType[269]=2) 3a TeKywyto ceccuio. B none MDEntryPx[270] yKasaH LEeHOBOW ypOBEHb UK LieHa CAE/NKK, A B
MDEntrySize[271] — cymmapHbI 06bem 3aABOK Ha LLEHOBOM ypoBHe uan obbvem caenku. NMone MDEntryTime[273] co-
OEPXKUT BpEMA Noc/iefHEro 06HOBNEHUSA LLEHOBOIO YPOBHA MW BPEMSA 3aK/IIOYEHUA CAENKN.

Tabnuua 2.5. dopmar coobweHna MarketDatalncrementalRefresh[X] ana kaHana BestPrices

Ter Mone Tun Hanuuue OnucaHue

8 BeginString String R HauyanbHas cTpoka. 3HayeHue Bcerga FIXT.1.1

35 MessageType String R Tun coobuieHuns. 3HadeHune Bceraa X

1128 |ApplVerID String R Bepcua coobuieHun. 3HadyeHune Bceraa 9

49 SenderComplD String R NaoeHTuduKkatop oTnpasBuTensa. 3HayeHWe Bcerda
BEX

34 MsgSegNum int R Homep coobuieHus

52 SendingTime int R Bpems oTnpaBKku coobuieHun

268 NoMDEntries length R KonunuecTtBo 3anuceit B rpynne

83 > RptSeq int R Homep obHoB/IEHMA MHCTPYyMeHTa. Co-
oTBeTCTBYET RptSeq[83] B coobuweHnmn
MarketDataFullSnapshotRefresh[W]

48 > SecurityID int R NaeHTUPUKaTOp TOProBOro MHCTPYMeHTa

22 > SecuritylDSource int R NaeHTUdUKaTop Toprosoi NAoOLWAAKM

279 > MDUpdateAction int R Tun o6bHoBNEHMA. 3HAYEHMA:
¢ 0 (mobaBnenue);
¢ 1 (3ameHa);
e 2 (ypaneHue)

269 > MDEntryType char R Tun 3anucK. 3HadyeHwna:
e 0 (nyywan ueHa B NOKYMKY);
e 1 (nyywasn ueHa B Npoaaxy);
¢ 2 (nocnepHns caenka B TeYEHME TEKYLLEN ceccun)

270 > MDEntryPx decimal R LUeHa

271 > MDEntrySize int R CymMapHbIit 06bem 3asiBOK Ha LLEHOBOM YPOBHE UU
obbem caenku

272 > MDEntryDate int R [aTa o6bHOBNEHMA

273 > MDEntryTime int R Bpema nocneaHero o6HOBNEHWUS LLEHOBOrO YPOBHA
WU BPEMA 3aK/IOYEHNA CAENKN

Tabauua 2.6. Popmar coobweHna MarketDataSnapshotFullRefresh[W] gna kaHana BestPrices

Ter Mone Tun Hanuuue OnucaHue

8 BeginString String R HauanbHasa cTpoka. 3HayeHue Bcerga FIXT.1.1

35 MessageType String R Tun coobuweHuns. 3HaveHue Bcerga W

1128 |ApplVerID String R Bepcua coobuieHua. 3HayeHme Bceraa 9

11



CoobueHus

Ter Mone Tun Hanuuue OnucaHue

49 SenderComplD String R NaeHTndukatop otnpasuTens. 3HayeHue Bcerga
BEX

34 MsgSeqNum int64 R Homep coobuieHuns

52 SendingTime int R Bpemsa oTnpasBKu coobuieHnn

48 SecuritylD int R NaeHTUdPUKATOp TOProBOro MHCTPYMEHTA

22 SecuritylDSource int R NaeHTUdUKaTop TOProsol NaoWwaakm

83 RptSeq int R Homep obHoB/IEHMA MHCTPYMeHTa. Co-
oTBETCTBYET RptSeq[83] B coobleHnn
MarketDatalncrementalRefresh[X]

893 LastFragment int R MpusHaK coobuieHns, nocneaHero B cepum, Ko-
Topasa GOpMMpPYeT CHEMLWOT N0 AaHHOMY UHCTPY-
MEHTY. 3Ha4eHus:
¢ 1 (nocnepHee coobuweHue, cHenwoTt chbopmu-

poBaH);
¢ 0(coobleHne He NocneaHee, CHEMNLWOT eLle He
chopmMmnpoBaH);

268 NoMDEntries length R KonnuecTtso 3anucei B rpynne

269 > MDEntryType char R Tun 3anucu. 3HavyeHunA:
e 0 (ny4wasn ueHa B NOKYMKy);
e 1 (ny4was ueHa B Npoaaxy);
¢ 2 (nocneaHnas coenka)

270 > MDEntryPx decimal R LUeHa

271 > MDEntrySize int R CymMmapHbIit 06bemM 3a8BOK Ha LLeHOBOM YPOBHe
AN 06bEM CAENKM

272 > MDEntryDate int R Jata obHOBnEHMA

273 > MDEntryTime int R Bpemsa nocnegHero o6HoBAEHMA LEHOBOIO YPOB-
HA MW BPEMA 3aK/II0YEHUA CAENKN

2.2.5. CoobweHunsa B KaHane Commons

Tun napameTpa yKasaH B MDEntryType[269], Habop 3ano/iHAEMbIX NOAeN 3aBUCUT OT YKa3aHHOro Tuna. Ans noToka ob-
HOBJ/IEHMSA co0bLLeHME dopMUPYETCA NPU USMEHEHUM OLHOTO MW HECKO/IbKUX CTAaTUCTUYECKUX NapameTpoB. Cpes TpaHc-
iMpyeTca ¢ onpeaeneHHol NepuognyHoCTbH.

Ta6bnuua 2.7. Popmart coobuieHna MarketDatalncrementalRefresh[X] gna kaHana Commons

Ter Mone Tun Hanunuue OnucaHue

8 BeginString String R HavanbHaa cTpoka. 3HaveHue Bcerga FIXT.1.1

35 MessageType String R Tun coobuweHuns. 3HayeHne Bcerga X

1128 |ApplVerID String R Bepcua coobuieHns. 3HaueHne Bcerga 9

49 SenderComplD String R MpaeHTudUKaTop oTnpasuTens. 3HavyeHWe Bceraa
BEX

34 MsgSeqNum int R Homep coobuieHuns

52 SendingTime int R Bpemsa oTnpaBKu coobuieHnn

268 NoMDEntries length R Konnyectso 3anuceit B rpynne

12



CoobueHus

Ter Mone Tun Hanuuue OnucaHue

83 > RptSeq int R Homep obHoB/EHMA MHCTPYMEHTa. Co-
oTBeTCTByeT RptSeq[83] B coobleHnn
MarketDataFullSnapshotRefresh[W]

48 > SecuritylD int R NpeHTUdUKaTOp TOProBoro UHCTPYMEHTa

22 > SecuritylDSource int R NaoeHTUdUKaTop Toprosoit NAoOLWAAKM

279 > MDUpdateAction int R Tun o6bHoBNAEHMA. 3HAYEHMUSA:

¢ 0 (gobaBneHue);

0
¢ 1 (3ameHa);
e 2 (ypaneHue)

13




CoobueHus

Ter

Mone

Tun

Hanunuue

OnucaHue

269

> MDEntryType

char

R

Tun napameTpa. 3HayeHuA:

2 (nocneaHss caenka no UHCTPYMEHTY);

4 (ueHa NepBOK CAENKM 3a Ceccuio) - MpUxoamuT
TONbKO NOC/IEe NEPBON CAENKM;

5 (nocneaHAn caenka npeaplayliel ceccum);

6 (pacyeTHas LeHa nocneaHero KAMpUHra);

7 (coenka ¢ MakcMManbHOM LeHoM) - npuxoaut
TONbKO €C/IN COBEpPLUEHA cAenKa C LeHol 60ob-
Wwekn, Yyem Npeablaylwan MakCUMabHas;

8 (caenka ¢ MUHUMaNbHOM LLeHOoM) - npuxoaut
TONbKO €CNU COBEpLUEHA CAe/Ka C LLeHOW MeHb-
Wwekn, Yyem Npeablaywan MUHUMAbHAS;

9 (cpegHeB3BeLIEHHAA LEeHa);

A (pucbanaHc 06bEMOB B ayKLMOHE 3aKpbITUA);
B (060pOT B 1I0Tax MO CUCTEMHbIM CAENKAM);

¢ (06bem ayKuMoHa 3aKpbITUA);

d (060poT cAeNOK MO LeHe ayKLMOHa 3aKPbITUSA B
eouHULAX aKTMBa);

f (Tekyw,an KoTMpoBKa);

g (obopoT nocnegHelt cAenKM B BanloTe LEeHbI
cAenKu);

h (M3meHeHMWe Tekyluel UueHbl K odpuumnanbHom
LeHe 3aKpbITMA NpeablayLiero gHs);

i (MMHMManbHan Tekywas ueHa);

j (ueHa nocnesHel caenkn, yYTEHHOW B TEKyLLEN
ueHe);

k (oduumanbHan ueHa 3aKpbITMA NpeablayLLero
AHA);

| (pbIHOYHaA UeHa 2);

m (pblHOYHaA LeHa 3);

n (pacyeTHasa ueHa nocneaHero OCHOBHOIO Ku-
pWHra);

N (MMHMManbHas LueHa cnpoca);

o (obopoT B noTax);

O (MMHUMaNbHasA LeHa NPeaNoKeHUsA);

p (060poT B eAMHMLAX aKTUBA);

g (oboporT B BantoTe);

r (060poT B eAMHMLAX aKTUBA MO CUCTEMHbIM
cAenKkam);

s (060poT B BaNtOTE NO CUCTEMHbIM CAE/NKAM);

t (KonMyecTBO BCeX CAENOK);

U (KOIMYeCTBO NOTOB B MOKYMKY);

V (KONMYecTBO 1OTOB B NPOAANKY);

W (KONMYECTBO CUCTEMHbIX CAENOK);

W (ueHa ayKumoHa 3aKpbITus);

X (KO/IMYEeCTBO 3asBOK B MOKYMKY);

y (KonunuyecTBo 3aABOK B NPoAaxy);

z (odmumManbHan Tekywas ueHa)

270

> MDEntryPx

decimal

LeHa. 3anonHsetca npu MDEntryType[269] = 2, 4,
51 7I 8[ 9[ fl nl 6[ NI OI WI ZI kI II ml jl il h

271

> MDEntrySize

int

O6bem. 3anonHaetcs npu MDEntryType[269] =2, c,
drstopaxyuvwBgA

272

> MDEntryDate

int

[ata obHoBNEHUA

273

> MDEntryTime

int

Bpemsa obHOBEHMA

14




CoobueHus

Ter

Mone

Tun

Hanunuue

OnucaHue

286

>

OpenCloseSettleFlag

MultipleChar

N

MHOMKATOP NpOMENKYTKa BpemeHu, ANA KOoTo-
poro paccyMTaH napameTp. 3anojsHAeTcA npwu
MDEntryType[269] =9, k, 2, |, m. 3HaueHus:

¢ 1 (ocHoBHaA ceccua);
e 4 (npeablaylwimii AeHb)

Ta6nuua 2.8. Popmar coobueHna MarketDataSnapshotFullRefresh[W] ana kaHana Commons

Ter Mone Tun Hanuuue OnucaHue

8 BeginString String R HayanbHaA cTpoka. 3HaveHue Bcerga FIXT.1.1

35 MessageType String R Tun coobwenuns. 3HaueHune Bcerga W

1128 |ApplVerID String R Bepcua cooblieHunsn. 3HaueHwme Bcerga 9

49 SenderComplD String R MaeHTUPUKaTop oTnpaBuTens. 3HayeHue Bce-
roa BEX

34 MsgSeqNum int64 R Homep coobweHunsn

52 SendingTime int R Bpemsa oTnpaBKu coobuieHuns

48 SecuritylD int R NaeHTUPUKaTOp TOProBOro MHCTPYMeHTa

22 SecuritylDSource int R NaeHTUdPUKaTop TOProBoi Naowaaxkm

83 RptSeq int R Homep o6HoBneHus wuHcTpymeHta. Co-
oTBetcTByeT RptSeq[83] B coobuweHuun
MarketDatalncrementalRefresh[X]

893 LastFragment int R Mpu3HaK cooblieHnn, NocnegHero B cepuu,
KoTopas GopMUpyeT CHEMLOT N0 AaHHOMY UH-
CTPYMEHTY. 3HayeHus:
¢ 1 (nocnepgHee coobuieHune, cHenwoT cdop-

MWPOBaH);
¢ 0 (coobLLeHne He nocneHee, CHENLWOT eLle
He cdopmnpoBaH);
268 NoMDEntries length R Konwnuectso 3anuceit B rpynne

15




CoobueHus

Ter

Mone

Tun

Hanunuue

OnucaHue

269

> MDEntryType

char

R

Twun napameTpa. 3HayeHumA:

2 (nocneaHss caenka no MHCTPYMEHTY);

4 (ueHa NepBOW CAENMKM 3a CeCcCUIo);

5 (nocneaHAn caenka npeablaylen ceccun);
6 (pacyeTHan LeHa NnocneaHero KAMpKUHra);
7 (coenka c MakcMmasibHOW LLeHOW);

8 (caenka ¢ MMHMMAaNbHOW LIeHOW);

9 (cpegHeB3BeLIEHHasA LeHa);

¢ (06bem ayKumoHa 3aKpbITUA);

f (Tekyw,an KoTupoBKa);

n (pacyeTHas LeHa NOCNEAHEr0 OCHOBHOrO
KIMPUHTa)

X (KO/IMYEeCTBO 3asABOK B MOKYMKY);

y (KonnyecTBo 3aABOK B MPOAAXY);

U (KoNMYecTBO SIOTOB B MOKYMKY);

Vv (KOAIM4ecTBo SI0TOB B NMPOAANKY);

W (KOJIMYECTBO CUCTEMHbIX CAE/IOK);

B (060pOT B N0Tax NO CUCTEMHbIM CAENKAM);
r (obopoT B eAMHMLAX aKTUBa MO CUCTEM-
HbIM COeNKam);

s (obopoT B BantOTE MO CUCTEMHbIM CAEN-
Kam);

t (KonnyecTBO BCeX CAENOK);

o (obopoT B noTax);

p (060poT B egMHULAX aKTUBA);

g (oboporT B BantoTe);

N (MMHMManbHasA LeHa cnpoca);

O (MMHUMaNbHaA LeHa NPeaoXKeHns);

W (LeHa ayKuMoHa 3aKpbITUSA);

z (odmumanbHan Tekywas ueHa);

k (opuumanbHas ueHa 3aKpbITUA Npeablay-
wero gHa);

g (obopoT nocnegHel caenku B BantoTe Lie-
Hbl CAeNKn);

| (pbIHOYHAA UeHa 2);

m (pbIHOYHasA ueHa 3);

A (ancbanaHc 06bEMOB B ayKLMOHE 3aKpbl-
T™SA);

j (ueHa nocnegHel caenku, yuTEHHOM B Te-
KyLLen LeHe);

i (MMHMManbHan Tekywas LeHa);

h (M3meHeHMe TeKylLel LeHbl K oduumanb-
HOW LieHe 3aKpbITMA NpeablayLLero aHa)

270

> MDEntryPx

decimal

LleHa. 3anonHaetca npu MDEntryType[269] =

21 4' 51 7I 8[ 9[ fl nl 6[ NI OI WI ZI kI II ml jl il h

271

> MDEntrySize

int

O6bem. 3anonHsetca npu MDEntryType[269]
=2,¢r,5%0,p,dxY,U,v,w,B,gA

272

> MDEntryDate

int

[ata obHoBNEHUA

273

> MDEntryTime

int

Bpemsa obHOBAEHMA
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CoobueHus

Ter Mone Tun Hanuuue OnucaHue
286 > MultipleChar N MHAMKaTOp NpOMEIKYTKa BpeMeHW, ANA KOTO-
OpenCloseSettleFlag poOro paccyutaH napametp. 3anonHAeTcA nNpu

MDEntryType[269] =9, k, 2, |, m. 3HaueHus:

¢ 1 (ocHoBHaA ceccua);
e 4 (npeablaywmii AeHb)

2.2.6. TaKkToBOE coobuieHUue

B cnyyae oTcyTcTBMA CO0bLLEHMA B NOTOKEe 06HOBAEHUI cepBep oTnpasaseT coobuieHme Heartbeat[0] c onpeaeneHHoin
nepuoaMyHocTbio. OHO NpeaHa3HaAYeHo ANS NOATBEPXKAEHUA HAIMUMA CBA3U B KaHane. OTCyTcTBUE COOBLLEHMIT B Teye-
HWe ANuTeNbHOro neproga obo3HayaeT IMbo 3a4epKKN, MO OTCYTCTBUE CBA3M B KaHane.

B cpese coobuieHne Heartbeat[0] moKeT npuxoamuTb B OTAENbHbBIX CAYYanX.

Ta6nuua 2.9. Popmart coobueHunsa Heartbeat[0]

Ter Mone Tun Hanunuwne OnucaHue

8 BeginString |String R HauanbHan cTpoka. 3HaueHme Bcerga FIXT.1.1

35 MessageType|String R Tun coobuieHuns. 3HaveHune scerga 0

1128 |ApplVerID String R Bepcua coobuieHun. 3HayeHme Bceraa 9

49 SenderCompl[5tring R NpoeHTndukatop oTtnpasutens. 3HauyeHue
Bcerga BEX

34 MsgSeqNum |int64 R Homep cooblieHusa

52 SendingTime |int R Bpems oTnpasBKu cooblueHun

2.3. LLa6n0HbI cOO6LWEeHU

dopmat FIX-coobuieHuni, TpaHCAMPYEMbIX B NOTOKaX, NpeacTaB/ieH B Buae cTpyktypbl XML. MNocnegosatenbHoctb XML-
3N1EeMEHTOB COOTBETCTBYET NOCNEA0BaTE/IbHOCTM Nosel B FIX-coobweHnn.

MM anemeHTa yKasblBaeT Ha UCMO/b3yeMblii TUM AaHHbIX — CTPOKOBbIN, LLE/IOYMCEHHbIN U T.4. dopmaT. ATpMbyT name
COAEPKUT UMA NOJIA, a aTpUbYT id — Homep Tera no npoTokony FIX. 3HayeHune aTpmnbyTa presence="optional" o603HauaeT
HeobAasaTesibHOe Hanume nona. ObpaTnte BHUMaHMeE, YTO WabA0OH ONUCbIBAET CTPYKTYPY COOBLLEHMA ANA BCEX KaHANOB,
NO3TOMY 3/1EMEHT YKa3aH Kak HeobA3aTesIbHbI, eC/IM OH ABMAETCA TaKOBbIM B COOBLLLEHNM XOTA Bbl OAHOTO KaHana.

dNeMeHT NoNA COAEPKUT INEMEHT, LEKNAPUPYIOLLMIA onepaTop, KOTOPbIM UCNOb3yeTcA A4 KOAUPOBAHMA AAHHOIO No-
N1, ¥ B HEKOTOPbIX C/ly4asnx 3HaYeHUe No yMoaYaHuio B aTpubyTe default.
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3. lWno3 BocctaHOBNAEHUA CO06LLIEHUN

LLinto3 BoccTaHOBAEHUA COOBLWEHUI C PBIHOYHBIMW AAaHHBLIMW NO3BONAET 3aNPOCUTL NEPECIIKY 06HOBNEHWIA, ECAN OHU
6b11M yTepAHbI Npu nepecbinke no UDP.

MHTepdelic Wato3a BOCCTaHOBAEHNA NpeacTaBaseT coboi ynpolueHHyto Bepcuto FIX-wnto3a.

CoobueHunn, oTnpasasemble KAMEHTOM, NPeacTaBAAoT cobon ctaHAapTHble FIX-coobuweHuna. Bce nepesasaemble Wto-
30M COOBLLEHMUA (CECCMOHBIE U MPUKAAAHbIE, B TOM YWC/Ie BOCCTaHaB/MBaeMble COODLLEHNA C PbIHOYHBIMU AAHHbIMM)
3aKo4MpPOBaHbl cornacHo ctaHaapTty FAST.

[na BOCCTaHOBAEHUA COOBLEHMA C PbIHOYHBIMM AAHHBIMU KANEHTY HEOBXOAMMO MOAKNOUYMTLCA K LWO3Y W 3aNpOCUTb
AManasoH coobuweHnin. Homepa coobuieHunii MsgSeqNum([34] B NOTOKe BOCCTAaHOBAEHWS COBNAAaoT C HOMepPamMmu coob-
LLLeHNA B KaHase PbIHOYHbIX AAHHbIX.

3.1. dopmaT BoccTaHaBAMBaEMOro coobuieHus

MNepecbinaemble FAST-coobLLEHMA NONHOCTbIO UAEHTUYHbBI TEM, KOTOPbIe BblIM OTNPAaBAEHbI PaHEE B COOTBETCTBYIOLLEM
KaHane pbIHOYHbIX AaHHbIX: TO €CTb 3T0 coobLeHuns FIX, onTumnsnposaHHble No npotokony FAST.

Ons ynobctBa 06paboTkm Karkaoe FAST-coobueHne npeasapsaeTtca 4-6aiMTHOM Noc/ie,0BaTe/IbHOCTbIO, B KOTOPOW YKasa-
Ha 4/IMHa NepesaBaemoro coobLLeHns.

3.2. TUnbl AAHHDbIX

B aTom pasaene npuseneHbl Tabanupl, onucbiBatolme GopmaTbl COOHBLLEHWIA.
Tun coobwenus, onpeaensemoliii B none MsgType[35] B 3aronoBKe, yKasaH B CKOBKax nocsie Ha3BaHWA COODLEHMS.
Hanunuue nonsa:

¢ R [required] — ob6sa3aTenbHoE;
¢ N [nonrequired] — Heob6s3aTenbHOE;
¢ C[conditionally required] — Heobxoanmoe npw onpeaeneHHOM yCNOBUMU.

Tunbl gaHHbIX
Bool — nornyeckuii Tun gaHHbix. Jonyctumeble 3HaveHua: Y u N.

Char — oAHOCMMBO/IbHbIN TUN AaHHbIX. JonycTumble 3HaYeHna — cumosbl ASCII: naTMHCKMe ByKBbI, UMOPbI U MYHKTY-
aUMOHHbIe 3HaKKU. He gonycTuMbl BUHAPHbBIN HYb U BUHapHaA eanHULA.

Int — uenouYnCcNeHHbIN TUM AaHHbIX.
Length — uenoyncaeHHbIN TMN AaHHbIX 418 0603HaYeHUs AMHbI B 6aliTax.

MultipleChar — cTpoKOBbIN TMN AaHHbIX, NPeacTaBAseT coboi 04HOCUMBObHbIE 3HAUYEHUA, Pa3geneHHble Npobenom.
Hanpumep: 18=0 z.

NumInGroup — HaTypanbHoe uyucno ans obo3HayeHUA KoMYecTBa 3anucel B rpynne.
Price — pecatnyHan Apobb ans 0603HaUYEHUA LEHbI; pa3genmTeslb —TouUKa.

Qty — HaTypanbHoOe Yncno gas 0603HauYeHMA KOMYECTBA IOTOB LLEHHOM Bymaru.
SegNum — HaTypasbHoe Yncno ans o603HaYeHMA NOPAAKOBOro HOMepPa CoobLLEHUS.

String — cTpoKoBbIN TN AaHHbIX. CTPOKa MOKET nepeaasaTbcs B 1060 KOAMPOBKE; He AOMYCTUMbI BUHAPHbIN HY/b U
6uHapHan eanHMLa.

Timestamp — CTPOKOBbIN TN AaHHbIX 417 YKa3aHMA BPEMEHM C TOYHOCTBIO A0 MUIINCEKYHA MO BcemMmpHOMy BpemeHm
(UTC) B dopmaTte YYYYMMDD-HH:MM:SS.sss .
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3.3. CeCCMOHHbIN YPOBEHDb

CeccuoHHBIN ypoBeHb NoaobeH uHTepdelicy Toprooro FIX-wato3a (CM. AOKYMEHT TPaH3aKYUOHHbIU W03 MpomoKona
FIX).

FIX-ceccua yctaHaBanBaeTcs B pamkax TCP-coegnHeHNA MeXAy OGHUM LUKO30M KAMEHTA U LWAK30M TOProBOM CUCTEMDI.
YyuacTHuK FIX-ceccum naeHtupuumpyetca nonsmu SenderComplD[49] u TargetComplD[56].

3.3.1. 3aron0BOK U Tpeinep coobuweHna

Kaxpoe C006LLI,EHME Ha4YMHAEeTCA C 3aro/ioBKa 1 3aBepLlaeTca Tpei/'mepOM.

®UKCMPOBaHHYIO MNO3MLMIO B 3aro/IOBKE WMMEIT TONMbKO TpW MOAA: NepBbiM 06A3aTeNbHO  MAET nose
BeginString[8]=FIXT.1.1, 3a HUM cneayeT none BodylLength[9] u nanee MsgType[35]. 3HaueHnem BodyLength[9] ansaeTca
O/MHA coobuieHnn B BaiiTax, KOTOpas BbIYUCAAETCA HAaYMHasA C Tera, cnegyowero 3a BodyLength([9], 1 3akaHuMBan pas-
penvutenem nepeg CheckSum([10].

Tabauua 3.1. dopmar 3aronoBKa coobLLeHUA

Ter Mone O (Tun Jonyctumble 3HayeHUA OcobeHHOCTH

8 BeginString R |String FIXT .1.1 MNepsoe none coobuieHna

9 BodyLength R |Length OnunHa Tena coobuieHus B
bariTax

35 MsgType R |String Tun coobuweHuns

49 SenderComplD R |String NpeHTudUKaTop oTnpa-
BUTENA

56 TargetComplID R |String NaeHTUdUKaTop nosyya-
Tens

34 MsgSeqNum R |SeqNum NopaaKoBbIi HOMep co-
obuieHun

52 SendingTime R |Timestamp Bpemsa nepeaaun coob-
weHma

Tpennep coobuwenuns coctont us Tera CheckSum[10], B KoTopbIi 3anuncbiBaeTcs TpexbaliTHaA NPOCTan KOHTPO/IbHAA CyMm-
Mma.

Tabauua 3.2. dopmar Tpeinepa coobuweHna

Ter Mone 0 |Tvwn OcobeHHOCTH

10 CheckSum R |String KoHTponbHasa cymma cooblueHus (Tpu baiita)

3.3.2. NopagKoBbi HOomep coobweHna MsgSeqNum

Ons ypobcTBa nosib3oBaTens B OTNPaBAsSeMblX COOBLLEHMAX YKa3blBAlOTCA MOPALKOBblE HOMepa coobLWeHnit B none
MsgSegNum([34] cornacHo npaBuaam obbluHOM ceccuun. B Kaxaom FIX-ceccn Homepa HauMHAOTCA C e4MHULbI.

Homepa B NpuCbINaembiX KAMEHTOM COOBLLLEHNAX UTHOPUPYIOTCA.

B nepecblnaembix FAST-coobueHunax nopagKosbiii Homep MsgSeqNum([34] cooTBeTcTBYET HOMEPY OPUIMHANBLHOIO CO06-
LLEeHMs, KoTopoe BblI0 OTNPaB/IEHO paHee B COOTBETCTBYHOLLEM KaHasie PbIHOYHBIX AAHHbIX.

3.3.3. UlHnymanmnsauyma ceccum

Logon[A] — coobuieHure, MHMLMMpPYIOLLLEE CECCUIO UM NOATBEpPKAAloLLee ee Havyano. MNocne yctaHoBneHusa TCP-coeau-
HEHMA MHULMATOP ceccum (KNMEeHT) oTnpasaseT 3To cooblieHme M OXKMaaeT B OTBET TakxKe Logon[A].
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MonyyeHne KoppeKTHoro coobuieHmsa Logon[A] Bceraa Bbi3biBaeT oTNpaBKy oTBeTHoro Logon[A]. ltob6as owmnbKa B c006-
weHumn Logon[A] Bbi3bIBAaeT paspbiB COEAMHEHMS.

Tabauua 3.3. dopmat coobweHusn Logon[A]

Ter Mone O (Tun Jonyctumble 3HayeHUA OcobeHHOCTU

98 EncryptMethod R |Int 0 LndpposaHue He noagep-
»KuBaeTca

108 |HeartBtint R |Int WHTepBan oxunpaHus.

3Ha4veHue B ceKyHaax. Pe-
KOomeHao0BaHo: oT 20 go

30
554  |Password R |String MNaponb normHa
1137 |DefaultApplVerID R |String 9 Bepcua npoTtokona:
FIX50SP2

3.3.3.1. TakTOBbIe coobLieHusn

[N KOHTPONA COCTOAHMA COEANHEHUA KANEHT U cepBep obmeHmMBatoTca cooblieHmnamm Heartbeat[0]. 310 coobuweHne
[O0J/IKHO BbITb OTNPABAEHO CTOPOHOM B C/lyYae, eCiv OHa He nepegaBasa HUKaKMX coobLeHnt (ceccMoHHOro anbo npu-
KNa[HOro YPOBHSA) B TEYEHME UHTEPBAIA OXKMUAAHUA. HKenaemoe 3HaYeHne MHTepBana oxungaHusa HeartBtint[108] kaneHT
yKa3bliBaeT B coobuieHmmn Logon[A]; pekomeHayemoe 3HaueHne — o1 20 10 30 cekyHa,

Mpu oTcyTcTBUM COOBLWEHNI B TeYyeHWe WHTepBana, bosblero yem HeartBtint[108], 6yaet oTnpasneH 3anpoc
TestRequest[1] c naeHTMdMKaTopom TestReqID[112]. B oTBET Ha 3aNpoOC JOMKHO NpUiATK coobieHne Heartbeat[0] c no-
nem TestReqID[112], copep:Kalum TOT ke uaeHTuduKaTop. Mpu oTCyTCTBUM OTBETA HA 3TOT 3anpoc (MK Apyrux coob-
LLEHMIM) B TEUEHME MHTEPBA/A OXUIAHUA CEPBEP Pa3pbIBAET COEANHEHME, NPeaBaAPUTENBHO M3BELLasA 06 3TOM KINEHTA
coobueHnem Logout[5].

B cnlyyae ecnum KAMEHT He XKenaeT oTNpasasTb U Noy4YaTb TaKTOBble COOBLLLEHUS B pamKax 3Toi FIX-ceccuum, cnepyeT yKa-
3aTb Ho/b B noJie HeartBtInt[108].

Tabauua 3.4. dopmar coobieHna Heartbeat[0]

Ter Mone 0 |Tvn OcobeHHOCTH

112 |TestReqID C |String NaoeHTndukatop 3anpoca TestRequest[1], Ha KOToOpbI
JaHHOe coobLueHMe ABNAETCA OTBETOM

Ta6nuua 3.5. Popmart coobuieHunsa TestRequest[1]

Ter Mone O (Tvn OcobeHHOCTH

112 |TestReqID R |String NaeHTUdPUKaTOp AaHHOro 3anpoca

3.3.4. 3aBepLieHue ceccum

Logout[5] — cooblieHne, MHULMMpYIOLLLEE UNM NOATBEPKAAlOLLee 3aBepLIeHNe CeCCMU, BbiCblIaeTca Npu AAMTebHOM
oTcyTcTBUMN coobuieHmnii (cm. 3.3.3.1 ); npu Noay4eHUU cOOBLLEHUA C HOMEPOM, MEHbLLE OXKA3aeMoro.

MpuymHa OTKIOHEHMA YKa3aHa B Tere SessionStatus[1409]. B none Text[58] moxKeT cogepKaTbCca OTYET O MPUUYNHE 3aBEp-
LIEeHUA ceccun.
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Tabauua 3.6. Popmart coobieHns Logout[5]

Ter Mone O (Tun Jonyctumble 3HayeHUA OcobeHHOCTU
1409 |SessionStatus N |Int 5 (HeBepHbIV NOTMH MAK Na- | YncnoBoM Ko4 NPUYMHBI.
ponb), 3anonHaeTcA TONbKO cep-
BEpOM

5000 (HapyweH npoToKon 06-
MeHa coobuieHnamm),

5002 (oTcyTCcTBME aKTUBHOCTH
KNUEHTa),

5003 (ocTaHOBKa cepBepa),

5200 (noruH yxe umeeT ak-
TUBHYIO Ceccuio)

58 Text N |String MpuunHa 3asepieHns
ceccum

3.3.5. OTKNOHEHMe coobuweHun

CoobueHune Reject[3] BbicbllaeTcs B OTBET HA /Il060e HEKOPPEKTHOE coobLieHMe (HeBePHO NepesaHHOe UK HENpaBUb-
HO chOopMMpPOBAHHOE), NpULLeAWee OT NPOTUBONOOKHON CTOPOHLI. MPUYNMHAMU OTKNOHEHUSA MOTYT ABAATLCA: OTCYT-
cTBMe 06A3aTeNbHOro NOAA, HEKOPPEKTHLIM TUN COOBLLEHUS, HEBEPHAA ANMHA COOOLLEHMA, HEKOPPEKTHbLIN TUM AAHHbIX
n T.4. TakKe Bce COObLEHNA CECCMOHHOIO YPOBHA C HEBEPHbIM 3HAYeHMeM toBoro Noaa OTKAOHAKTCA coobLieHnem
Reject.

[na ngeHTmMoKaLMmn oTKNoHAEMOoro cooblieHve cepeep 3anonHseT nose RefSeqNum[45] Homepom OTKAOHAEMOrO Co-

obueHun. Ecnu cepBep 0b6HapyKWU/ HEBEPEHOE 3HAYeHMe onpeaesieHHoro nons, To Ter 6yaer ykasaH B RefTagID[371].
Mone SessionRejectReason[373] moxeT coaepKaTb KOA NPUYMHY OTKAOHEHUA, a none Text[58] — TeKcT owmnbKu.

Ta6bnuua 3.7. Popmar coobuieHuns Reject[3]

Ter Mone O (Tun Jonyctumble 3HayeHUA OcobeHHOCTU

45 RefSeqNum R |SeqNum Homep oTknoHAemoro co-
obuieHun

371 |RefTaglD N |Int Ter, 3Ha4YeHMe AN HaNu-
Yme KOTOPOro BbI3BANO
owmnbKy

372 |RefMsgType N |String Tun OTKAOHAEMOro coob-
weHua
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Ter Mone O (Tun Jonyctumble 3HayeHUA OcobeHHOCTU
373 |SessionRejectReason N |Int 0 (HeKOppeKTHbI HoMep Te- | MNpUYMHA OTKNOHEHUSA
ra);

1 (oTcyTcTBYET 0653aTENbHbIN
Ter);

2 (HegonycTUMBbI B JaHHOM
coobuieHumn Ter);

4 (Ter 6e3 3HayeHus);

5 (Ter c HeAONYCTUMbIM 3Ha-
yeHunem);

6 (Ter co sHayeHNem Hesep-
HOro TMNa AaHHbIX);

11 (HeKoppeKTHbIM TUM co0b-
WweHus);

13 (Ter noBTOpPAETCA B COO6-
WweHnn);

14 (ter CheckSum[10] yKasaH
He Ha cBoem mecTe);

15 (Ter u3 rpynnbl yKasaH He
Ha CBOEM MecTe);

16 (HeBepHO yKasaHo Koaude-
CTBO 3anucei rpynnbi)

58 Text N |String OtueT 06 owwnbBKe

3.3.6. Pa3pbiB coegnHeHUA

TCP-coeguHeHne OyaeT pasopBaHO NPU MOAYYEHUM COOOLWEHUA C OWMOKOW B OAHOM M3 TPeX MepBbix MNosei
(BeginString[8], BodyLength[9] u MsgType[35]) nnm nonyveHum coobuieHnn Logon[A] c HeBepHOW CTPYKTYpPOM nonen nau
HEBEPHbIMWN 3HAYEHUAMM.

3.4. NMpuknagHoON ypoBEHDb

3.4.1. 3anpoc nepecbiikn coobueHun

[na 3anpoca coobLeHunii ¢ pblIHOYHBIMU AAHHBIMU, KAVHETY CiefyeT HanpaBuUTb B LLJIKO3 TOProBon naatdopmbl 3anpoc
ApplicationMessageRequest[BW], ykasaB B Hem unaeHTndurkatop FAST-kaHana u AnanasoH HOMepPOB 3anpaluvBaeMbixX
coobuweHuit. UaeHTndukatTopbl KaHana FAST n MakcMManbHOE KOANMYECTBO HOMEPOB 3anpPaLlMBaeMbIX COOBLLEHUI NpK-
BeAeHbl B lOKymeHTe Cemesoe nodkaroyeHue. Ans onpefeneHuns AnanasoHa HYy»KHO 3aJaTb NepBbli U NOCAeAHUI HO-
mep B nonax ApplBegSeqNum([1182] n ApplEndSeqNum[1183] cooTBeTCTBEHHO; AJ15 3aNpoca O4HOro coobLeHns creay-
€T BBECTM OAUHaKoBble 3HayeHus. MNpu ykazaHum knneHTom ApplBegSeqNum([1182]=0 1 ApplEndSegNum[1183]=0 wnto3
nepeLueT coobLLEHMA HaUMHAA C HAMMEHbLLEro A0CTYNHOro Homepa. Ecam Tonbko B none ApplEndSeqNum([1183] yka-
33aHO 3Ha4YeHWe HOJb, TO B OTBET Ha 3aMNpOoC CEpPBEP MNepeLlsieT BCe COOOLLEHMA 3a TEKYLLYHO CECCUI0 HAauYMHAA C HoMepa
ApplBegSeqNum[1182]. Ecin KAMeHTY HEob6X0AMMO 3anpocuTb bonbliee KONYECTBO COOBLEHUI YemM A0MYCTUMO, TO
cnepyeT OTNPaBUTb HECKOIbKO MNOC/AeA0BaTENbHbIX 3aNpocoB. Mpy 3TOM HOBbIM 3anpoc, NPUCAAHHBIN 40 OKOHYaHUA ne-
PEeCbINKM WN030M coobLeHMl No npeablayliemy 3anpocy, byaeT oTkAoHeH. Takum ob6pa3om, Bce BO3SMONKHbIE Cnyyvaun
nepeyYncneHbl HUXKe:

1. ApplBegSeqNum[1182]=n, ApplEndSeqNum[1183]=m — 3anpoc coobuieHunii c n o m,
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2. ApplBegSeqNum[1182]=n, ApplEndSeqNum[1183]=n — 3anpoc coobuieHuns n,

3. ApplBegSeqNum[1182]=0, ApplEndSeqNum[1183]=n — 3anpoc coobLeHni HauMHan C HAMMEHbLUETO AOCTYMHOIO HO-
mepa Zi0 n,

4. ApplBegSeqNum[1182]=n, ApplEndSeqNum[1183]=0 — 3anpoc coobLLeHMI HauMHan C n 40 NocaeAHero AOCTYMHOro
HOMepa, HO He Bo/blle, YeM MAKCUMA/IbHO AOCTYMHOE KONNYECTBO,

5. ApplBegSeqNum[1182]=0, ApplEndSeqNum[1183]=0 — 3anpoc Bcex AOCTYMHbIX COOOLW,EHNI, HO He B0/blLE, YEM MaK-
CMMaNbHO JOCTYMHOE KONYECTBO.

B TeKyLU,eVI BEPCUN BO3MOXKHO 3anNpoOCUTb TO/IbKO OAUH AMAaNa30H O4HOro KaHana.

Mocne oTNpaBKM 3anpoca KAWEeHTY ciaeayeT OXuaaTb NoaydyeHUs COOBLEHMI C PbIHOYHBIMM AAaHHbIMKU M/UAKN OTYeTa
ApplicationMessageRequestAck[BX].

Ta6nuua 3.8. Popmart coobuieHun ApplicationMessageRequest[BW]

Ter Mone O (Tun Jonyctumble 3HaYeHUA OcobeHHOCTU

1346 |ApplReqlD R |String NaeHTuduKaTop 3anpoca

1347 |ApplReqType R |Int 0 (nepesanpoc coobuweHunit) | Tun 3anpoca

1351 |NoApplIDs R |NumInGroup 1 Konunuectso 3a-
nucein B rpynne
ApplIDRequestGroup

1355 |RefApplID R |String NaeHTndpukatop FAST-ka-
Hana

1182 |ApplBegSeqNum R |SegNum Homep nepsoro cooblue-
HUWA 3anpawunBaemoro
[ManasoHa

1183 |ApplEndSeqNum R |SegNum Homep nocneaHero coob-
LLeHMA 3anpaLMBaemoro
[ManasoHa

3.4.2. OTyeT 0 BbINOJZIHEHUM 3anpoca

OtyueTt ApplicationMessageRequestAck[BX] nmbo 3aBepluaeT BbINONAHEHWE 3anpoca (NepecbinKy 3anpoLleHHbIX coobLue-
HWiM), "Mbo oTKNoHAET 3anpoc ApplicationMessageRequest[BW].

B cnyyae ycnewHoro BbinonHeHus 3anpoca (ApplResponseType[1348]=0) B oTyeTe yKasaHO KO/MYECTBO NepecinaHHbIX
coobuieHuiA. B cnyyae oTKnoHeHus 3anpoca (ApplResponseType[1348]=1 nnum 2) otyeT 6yaeT coaperkaTb MPUUMHY OTKIO-
HeHus ApplResponseError[1354].

Tabauua 3.9. dopmart coobweHna ApplicationMessageRequestAck[BX]

TBOpPEH);

1 (3anpoc OTKNOHEH — KaHan
He HallgeH);

2 (3anpoc OTKNOHEH — He
HalgeHbl 3anpalumMBaemble
coobuieHuns)

Ter Mone O (Tun Jonyctumble 3HayeHUA OcobeHHOCTU

1353 |ApplResponselD R |String NaeHTudukaTop oteeTa
Ha 3anpoc

1346 |ApplReqlD R |String NpeHTudukaTop 3anpoca

1347 |ApplReqType R |Int 0 (nepesanpoc coobuieHnit) | Tun 3anpoca

1348 |ApplResponseType R |Int 0 (3anpoc nonHocTbio yaoBae- | Tun oTeeTa. B cay-

Yyae OTKNOHEeHUA Npu-
YMHa yKasaHa B none
ApplResponseError[1154]
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Ter

Mone

Tun

[onyctumble 3HaueHun

OcobeHHOCTU

1349

ApplTotalMessageCount

Int

Konunuectso coobuieHnit,
nepeAaHHbIX B pesy/bTa-
Te 3anpoca

1351

NoApplIDs

NumInGroup

Konunyectso 3a-
nucein B rpynne
ApplIDRequestGroup

1355

RefApplID

String

NaoeHtndpukatop FAST-ka-
Hana

1182

ApplBegSeqNum

SegNum

Homep nepsoro coobuye-
HMA 3anpaLwnBaemoro
AManasoHa

1183

ApplEndSegNum

SegNum

Homep nocneaHero coob-
LEeHMA 3anpallMBaemoro
[AManasoHa

1354

ApplResponseError

Int

0 (HecyLLecTBYOLMIA NOTOK);

1 (HegocTynHbIe HOMepa co-
obuweHni);

2 (HeaoCTaTOYHO NpaB AOCTY-
na)

MpuynHa oTKNOHEHUA 3a-
npoca
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Koapbl ownbokK

MpunoxeHune A. Koabl olwunboK

Tabauua A.1. Tabnmua c onucaHmem Kogo08 OWN60K

Kog OnucaHue

5 MmeeTca He3anoHEHHbIN Tar.

100 3anoNHEeH NULWHWKA Tar.

999 BHyTpeHHAs owmnbKa.

1000 HeBepHbIii N1OMUH.

1001 HeBepHbI MHCTPYMEHT.

1002 HeepHbii client_id.

1003 HeBepHbIi napameTp member_id.

1004 HeBepHbIli napameTp account.

1005 HeBepHasa KAMeHTCKas rpynna.

1006 HeBepHasa bupKa.

1007 MHCTpyMmeHT He TopryeTca.

1008 HeBepHble napameTpbl MapLIpyTU3aLLUM.

1100 HeBepHoe HanpasneHne 3aAaBKU.

1101 HeBepHas ueHa.

1102 HeBepHbIi napameTp price_extra.

1103 HeBepHbIi 06BEM.

1104 HeBepHbIi napameTp amount_extra.

1105 HeBepHbI TUN 3aABKN.

1106 HeBepHbIii napameTp time_in_force.

1107 HeBepHbIi napameTp passive_only.

1108 HeBepHbIi napameTp auto_cancel.

1109 HeBepHbii napamertp flags.

1110 HeBepHbIi napameTp mode.

1111 HeBepHbii napameTp clorder_id.

1112 HeBepHbii napameTp orig_clorder_id.

1113 HeBepHbIi napameTp prime_exchange.

1114 HesepHbIi napameTp date_expire.

1115 HeBepHbIi napameTp comment.

1200 HeBepHbI cermeHT.

1201 HeBepHbIii napameTp extral.

1202 HesepHbii OTC Ko4 MHMLMATOPa afpecHOM 3asaBKMU.
1203 HesepHbii OTC Kog, KOHTpareHTa aapecHOM 3aaBKU.
1204 HeBepHbI TN 3aABKU ANA MHCTPYMEHTA.

1205 HeBepHbI TUM 3aABKK ANA BUPXKMK.

1206 HeBepHbIV TUN 3aABKM AN1A YKa3aHHOIO KAMEHTa.
1207 HeBepHasa ueHa 4na TmMna 3aABKU.

1208 HeBepHbIi A0MNONHUTENbHbIA 06bEM ANA TUMA 3aABKU.
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1209 HeBepHbIii napameTp time_in_force ana Tuna 3afaBKu.

1210 HesepHbIii napametp flags gnsa Tmna 3asasku.

1211 HeBepHbI MHCTPYMEHT ANA PEXKMMA NepecTaHOBKU 3asBKMU.

1212 HeBepHbIi napameTp member_id ana pexxnma nepectaHOBKM 3aiBKMU.

1213 HeBepHbIi napameTp client_id ana pexxnma nepectaHOBKM 3asBKM.

1214 HeBepHbIi napameTp account 4/1a pexnuma nepecTaHoBKM 3aABKU.

1215 HeBepHO yKa3aHbl NapameTpbl OTKJAOHAEMOM BCTPEYHOMN a4 pEeCHOM 3aABKM.

1216 HeBepHble napameTpbl KOMAHAbI NePECTAHOBKM 3aABKM.

1217 HeBepHbIii napameTp time_in_force ans nHcTpymeHTa.

1218 HeBepHbIl pexum nepecTaHOBKM 3aABKM 1A NOTUHA.

1300 3anonHeHbl 06a napameTpa clorder_id n order_id.

1301 MNosTopeHue clorder_id ana noruHa.

1302 LleHa BHE NMMUTOB NO MHCTPYMEHTY.

1303 HepocTynHbIN ona KAMEHTa TUM 3as8BKMU.

1304 HepoctynHbIn ana 6upKM TMN 3aABKMN.

1305 HepoctynHas gns mapLlipyTusaumm octaTka Nno yKasaHHOMY MHCTPYMEHTY bupiKa.

1306 YKaszaHHaA buprKa HegoCTyNHA A1A KAWEHTa.

1307 YKasaHHbIM TUN 3aABKU HELOCTYNEH AJ/151 YKa3aHHOIo MHCTPYMEHTA.

1308 JlorvH He umeeT NpaBa CHUMATb 3aABKM YKaszaHHoro TKC.

1309 JIornH He umeeT NpaBa NepeasBuraTb 3aaBKM ykasaHHoro TKC.

1310 JIOrMH He umeeT NpaBa OTKNOHATb AAHHYIO 33ABKY.

1311 K yKasaHHoOM 3asBKe NpMMeHATCA KomaHaa Replace.

1312 3anBKa, KoTopan bblna oTnpasBneHa 4o c6os B TOProBoit CUCTEMbI, @ MONYYEHa Y¥Ke Nocie BOCCTaHOB-
NIeHUA CUCTEMBI.

1313 HepocTynHbI ANa AMMUTUPOBAHNUA UHCTPYMEHT.

1314 JlorvH He MmeeT NpaBa UCMNO/1b30BaTb AaHHOE 3HaYeHue napameTpa mode.

1315 YYacCTHUKY KAUPUHTA BbICTAaBAEH 3amnpeT Ha OTMNPaBKy NOPyYeHUI Ha AaHHY0 BUpKy.

1316 YYacCTHUKY TOProB BbICTaB/IeH 3anNpeT Ha OTNPaBKY NOpydYeHUii Ha AaHHYIO0 BUpPKY.

1400 MHCTPYMEHT He AOCTyneH ANna mapKeT-meiKepa.

1401 HeT npas ToprosaTb AaHHbIM UHCTPYMEHTOM.

1402 HeT npaB Ha yKa3aHue onuuun He CBOAUTb C MAapKeT-MeNKepoM.

1403 Y KAneHTa HeT npaBs ToprosaTthb ¢ gaHHoro TKC.

1404 Bupka He foCTynHA oA AaHHOro MapLipyTusaTopa.

1980 HeBepHbIi napameTp stages B nosne info.

2100 HesepHasa napa (member_id, account).

2200 HeT npas Ha NOCbINIKYy OCHOBHbIX TOProBbIX NPUKa30B.

2300 HeT npaB Ha BbiCTaBAeHWE 3aABKM 6e3 NPOBEPKM A0CTaTOYHOCTHU.

2400 HeT npas Ha yaaneHue 3aaBKu.

2600 HeT npas Ha BbicTaBaeHUe AMmnTa BupTyanbHomy TKC.

2601 HeT npas Ha BbICTaBnEeHME IUMUTA KJIUEHTY.

2602 HeT npaBs Ha BbICTaB/AEHNE AMMUTA FPYNNe KAUEHTOB.
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2603 HeBepHbIi napameTp type.

2604 HeBepHbIi napameTp value.

2605 CosnageHue napameTpos type.

2700 HepocTaTouHO cpeacTs Ha YPOBHE KAMEHTA.

2701 HepocTaToOYHO aKTMBOB Ha YPOBHE KAWEHTa.

2702 HepocTaTouyHO cpeacTB Ha YPOBHE rpynmbl KANEHTOB.

2703 HepoctaToyHO aKTMBOB Ha YPOBHE rpynnbl KINEHTOB.

2704 HepocTtaTtouHo cpeacTs Ha yposHe TKC.

2705 HepoctaTo4yHo akTMBOB Ha ypoBHe TKC.

2706 HepocTtaTtouHO cpeacTs Ha yposHe rnasHoro TKC.

2707 HepoctaTtouyHo akTMBOB Ha ypoBHe rnasHoro TKC.

2708 HepocTaToyHo cpeacTB Ha ypOBHE yH4ACTHUKA KAUPUHTa.

2709 HenocTaTouHO 3a610KMPOBAHHbIX aKTUBOB.

3000 3asiBKa OTBEPrHyTa ayKUMOHOM (He BblsIo HW CAE/IOK, HU NMOCTaHOBKM B 04Yepesb 3afBOK BCIEACTBUE
TOrO, YTO TUN 3aABKM 'pbiHOYHAA' Uan 'numnTtHas 10C').

3001 3anBKa OTBEPrHYTa ayKLMOHOM (He Bbl0 HU CAENOK, HM NOCTAaHOBKM B ovepesb 3aABOK BCieacTBMe
BO3MOXHOW KPOCC-CAENKM).

3002 3asBKa OTBEPrHyTa ayKUMOHOM (He 6bl0 HM CAENOK, HM NOCTaHOBKM B OYepesb 3asiBOK BCAeACTBUE
BO3MOYXHOr0 BUAMMOTO NepeceyeHmns ovepeam 3anBoK).

3003 YKa3aHHoOe nopy4yeHue He HalaeHo.

3004 HaliaeHa akTMBHasA 6/10KMPOBKa NO YKa3aHHOMY UHCTPYMEHTY.

4000 B nopyyeHun yKasaHa naowaaka ECN, HO MM OHa HeaKTUBHA, UM HEAKTUBHA HU OZHA M3 BUpPXK.

4001 B nopy4yeHnn ykasaHa 6u1pika, U OHa HeaKTUBHa.

4002 3anABKa NPUHYAUTENBHO MApPLIPYTU3MPYETCA HA BHELWHIOW BUPXKY, KOTOpaa HeAOCTyNHA. Bo3amorKHo,
NPV OTKNOHEHMM 3aABKM JIOKaZIbHOM BUpPKel MO PUCKaM.

4003 KnneHT He 3aperncTpmpoBaH Ha Bcex buprKax, AocTynHbix gas ECN.

4004 KnuneHT He 3aperncTpmMpoBaH Ha I0KanbHOW BUPIKe, HA KOTOPYIO HAaNPAMYHO HanpPaBAAETCA NOPyYEHME.

4005 KAWEHT He 3aperncTpupoBaH Ha BHeLWHeN b1piKe, Ha KOTOPYHO HanpAMYO HanpaBAAETCA NopyYeHue.

4006 Mopy4yeHre He MOKeT ObITb MapLLPYTU3NMPOBAHO HMU HA OAHY BMpPKY.

4100 OKnpaeTca BbINONHEHWE YAANEHUA LAHHOWN 3aABKMN.

5000 HeBepHbI TN cO0bLEHMA ANA NPUKAALHOIO YPOBHA.

5001 HeBepHbIi napameTp routing_dest.

5002 HeBepHbI TN cO0bLWEHMA A1a NoTMHa.

5003 Y NorvHa HeT nNpas A/1A AaHHOIo TMMa COobLLEeHMA.

5200 JIOrvH ¢ faHHBIM MAEHTUUKATOPOM Y¥Ke UMEET aKTUBHYHO CECCUIO.

5201 HacTtpoiiku cepsepa Bxoaa ycTapenu.

5202 HeBepHbIi napameTp heartbeat.

5203 HeBepHbIi 1OFMH UAK Naponb.

5204 HeBepHbIli HOMep NoJly4eHHOro coobLLeHUs.

5205 HeBepHbI TN COOBLLEHMA A1A CECCUOHHOIO YPOBHA.

5206 Monb3osaTesib He aBTOPM30BaH.

5207 3anpoc Ha NepeoTNpPaBKy MOJIy4eH BO BPEMA BbINOJHEHMA NPEeAbIAYLLErO 3aMpoca Ha NepeoTnpaBKy.
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5208 HeBepHbIi HOMep CO0bLLEHMA A/1A NepPeCbIIKU.

5209 HeBepHbIii napameTp reset_seq.

5210 CAnwKom 60/1bLWOoN AMAaN030H HOMEPOB 3aMpPaLlMBaEeMbIX COOBLLEHWIA.

5211 HeBepHbIli pazmep coobLLEHMA A9 CECCUOHHOTO YPOBHS.

5300 HeBepHbI TOMKK.

5301 Moanucka yxe 3aperncTpmpoBaHa.

5302 Noanucka He 3aperncTpmpoBaHa.

5303 3anpawmnBaembix AaHHbIX HET.

5304 3anpoc noslydeH Npu BbINOJIHEHMW NpeablAyLLero aHanorM4yHoro 3anpoca.

5400 MpucyTcTByeT napameTp reset_seq, Ho cbpoc Homepos coobLeHUA NpeablAyLEero CoeMHeHNA He BO3-
MOMKEH.

5601 3anosiHeHbl 06a napameTpa account u parties.

7000 3anaBKa yganeHa o otnpasku B ASTS.

7001 YpaneHue 3anaBKK, 419 KOTOPOK He No/ly4eH OTBeT.

8000 HeBepHbIV TMMN CO0bLLEHMA.

8001 HeBepHasa KnnpuHrosas ceccus.

8100 HeBepHbI aKTUB.

8101 HeBepHbI pacyYETHbIN CYET.

8102 HepocTaTo4yHO aKTUBOB.

8103 OTpuuartensbHasa cymma.

8104 HeBepHbii cuéT KL,

8105 HeBepHbI Ko BantoThbl.

8106 HeBepHbIli Kog, Bymaru.

8200 OTKa3aHo B 0T3biBe CO0bLEeHMA.

8201 OwunbKa noaTBEPKAEHMA.

8300 HeBepHbI pacyETHbIN Aeno3nTapui.

8301 TKC y»Ke 3apernctpupoBaH.

8302 TKC ¢ npusHakom forFixedFee yxe 3aperucTpmpoBaH.

8303 HeBepHbI y4aCcTHMKA KIMPUHTa.

8304 HesepHbivi Tun TKC ana y4acTHUKA KAMpPUHra.

8305 HeBepHbI y4aCTHMK TOProB..

8306 HeBepHbIl cybcyéT aeno.

8307 HeBepHbIi cybcUET Aeno A1a y4acTHUKA KNMpPUHra.

8308 HeBepHbIli cybcuéTt geno ana TKC.

8309 HeBepHbIi CYET A5 CMMCAHMA KOMUCCUMN.

8310 HeBepHbI KNMEHT.

8311 HeBepHbI AONONHUTENBbHbIN KINEHT.

8312 CoBnagatoT OCHOBHOM KAUEHT U A0ONONHUTENbHbIN KIUEHT.

8313 HeBepHbIi OCHOBHOWM K/IUEHT.

8314 HeBepHoe coyeTaHne OCHOBHOTO KAMEHTA U AONOIHUTENIbHOMO KAUEHTA.

8315 PacyéTHbIl LEeHTp He HaliaeH.
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8316 HeBepHbIi cybcuéTt geno ana TKC.

8317 TKC 3apernctpmpoBaH 6e3 perncrpaLmm BHELHUX KOA0B.
8318 HesepHbii TKC.

8319 HeBepHbit TKC ana sbiBoAa.

8320 HesepHbiii cuet gns TKC.

8321 HeBepHbii BUK.

8322 HesepHbiii SwiftBIC.

8323 HeBepHbIi 6AHKOBCKUIA PaCcUYETHBbIN CHET.

8324 HeBepHbI pacyeTHbIN LEeHTp.

8325 Mopy4yeHune yxe NCNOIHEHO.

9100 HewnsBecTHbIl TUN 3aABNEHUA.

9101 HeBepHoe KonnyecTso cTo/16L0B 3aroNoBKa.

9102 KonunuecTso cTpoK 3aABNEHMA He COBMAAAET C KOSIMYECTBOM YKa3aHHbIM B 3aro/10BKe.
9103 Koz d1pmbl He COOTBETCTBYET aDOHEHTY.

9200 HeBepHoOe Konn4ecTBo cToN6LL0B B CTPOKE.

9201 OrtcyTcTByeT 0bsasatenpHoe nose (%s).

9202 MpeBblWeHa MaKCMMaAbHO AONYCTUMAn AJnHa nons (%s).
9203 HeponyctMmbie cuMBoOIbI B Nosie (%s).

9204 HeBepHoe 3HauyeHue nons (%s).

9205 HeBepHbii dopmaT AaTbl.

9300 HepocTaTo4yHO aKTMBOB A/15 BbiBOAA.

9400 CcblnKa Ha coobLLeHNne HEKOPPEKTHOTO TMNA.

9401 HeKoppeKTHbIN CCbINIOYHbI HOMEpP B KBUTAHLMMN.

9402 Ccblfika B KBUTAHLMK Ha BxoAsllee cooblieHme.

9500 HeT npas Ha pacnopAaxeHne faHHbIM CHETOM.

9600 He aBnaetca xml-4OKyMEHTOM.

9601 HekoppeKTHasa cTpyKkTypa xml-goKkymeHTa.

TakKe MoryT npuxoanTb ownbKKM B AnanasoHe —11000-11999. 31o Kogbl OWMOOK, KOTOPbIE BEPHYAA TOProBas cMcTema
MockoBcKoM 6uprku (ASTS). YTo6bl NONYYUTb HOMEP OLUMBKM TOProBoM cucTembl ASTS, HY}KHO M3 BHYTPEHHEro Homepa
owmnbKK Bbl4ecTb 11000. OnncaHne TaKMX OLIMBOK KNMEHT MOKET Y3HATb U3 LOKYMEHTaLMK K TOProBon cucteme ASTS.
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