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UcTopua usmeHeHun

Bepcua 1.4.5, 21 uioHAa 2016 ropa
B oTyeTax cuCTeMbl 3asBKa, HAMpaB/ieHHAs Ha WCMNO/HEHWEe MO LUeHe BHEWHEeW MAOoWaLKN, WMeeT Tun
order_type=OUT_OF_BOOK.

Bepcusa 1.4.4, 13 oktabpa 2015 roga
[JobaBneHa BO3MOKHOCTb UTHOPUPOBAHUA AMHAMUYECKUX TMMUTOB o 3asske (flags=elgnoreDynamicLimits) 8 coobLue-
Hum AddOrder n B coobLieHNAX-0THETAX CUCTEMDBI.

Bepcna 1.4.2, 28 asrycta 2015 roga
YTouHeHbl 3HaYeHus nona auto_cancel B coobuwenunsx AddOrdern AddReport.

Bepcua 1.4.1, 12 maa 2015 ropa

B npunoxeHun Kodel owubok pobasneHbl HoBble Kogabl owwnbok: DENY_CLIENT_ACCOUNT, BAD_SOR_EXCHANGE,
BAD_TYPE, BAD_VALUE, AMBIGUOUS_TYPE, INSUFFIC_BLOCKED_ASSETS v owmnbKkn c Kogamu B gnanasoHe ot 8300 ao
8325.

Bepcusa 1.4.0, 11 despana 2015 roga
1. Nob6asneHo HoBoe nose extra_ref n usmeHeHa paamepHocTb nona extral 8 coobweHnax AddOrder n AddReport.
2. Job6asneHbl ownbkm 1115, 1315, 1316, 8103, 8104, 8105, 8106 1 8201 B TabAunLy KOLOB OLIMOOK.

Bepcua 1.3.3, 15 aeKkabps 2014 roga
YTouHeHa 06A3aTeIbHOCTb YKa3aHUa OCHOBHOW BMPXKM B NOPYyYEHUU

Bepcua 1.3.2, 28 HosA6pA 2014 ropa
1. Jlo6aBneHbl HOBble 3HaYeHUs ans Noas reason B coobuweHnn CounterUpdateReport.
2. JobasneHbl owmnbkm 9103, 9205, 9300, 9400, 9401, 9402, 9500, 9600 1 9601 B TabMLYy KOA0B OLIMOOK.

Bepcusa 1.3.1, 21 Hoabpsa 2014 roga

1. [ob6aBneHbl pasaensl "Pexxum neperoBopHbIX caenok peno” n "AyKLMOoH 3aKkpbiTva" B pa3gen "Pexkumbl Topros".
2. Nob6aBneHbl HOBblE TUMbI NOPYYEHUIA.

3. [Job6asneHbl HOBble KOAbI OLLIMOOK.

4. No6aBneHbl HOBble 3HAYeHUA ana nonsa cancel_reason B coobuieHmm CancelReport.

Bepcua 1.2.3, 29 okTabps 2014 roaa

. M3ameHeHbl onucaHua noseit price u price_extra 8 coobuweHnn AddOrder.

. B nonax type v scalping_type B coobwieHnmn Instrument UsMeHeH CNMCOK 3HAYEHU.

. YTO4YHeHO B3aMmMoAeNCcTB1E C TOProBbIM LLIKO30M MPW OTKIOHEHWUM BCTPEYHOTO a4PECHOr0 NOPYYEHMNA KOHTPAreHToM.
. YTOUHeHbI 3Ha4eHuns gnsa nons reason B coobuweHnn CounterUpdateReport.

. Mone cancel_reason B coobuweHnn MassCancelReport 3ameHeHO Ha 3ape3epBUPOBaHHOE.
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Bepcua 1.2.2, 10 oktabpsa 2014 roaa
1. YTOYHEHO B3aMMoAeNCcTBME C TOPrOBbIM LU/IFO30M AJ19 a4PECHOr0 NnopyyYeHus (cm. 2.6).

2. YTO4YHEHO Ha3BaHMe OTBETHOrO coobuieHmMn cepeepa Bxoga Report.

Bepcua 1.2.1, 1 oktabpa 2014 roga

1. Jo6asneHo nosne extra_data0 B coobuieHme RejectReport.

2. [obaBneHbl HOBble 3Ha4YeHMA nons time_in_force.

3. [NobasneHo none ver B OTBETHOE COObLLLEHNE CepBepa BXoAa.

4. YTO4YHeHO noBeAeHMe WAk3a Npu nepesanpoce coobueHnin (cm. 3.3.6).

Bepcna 1.1.1, 26 asrycta 2014 roga
LatestDocumentVersion: 1.1.1.4

1. fJob6aBneHa GyHKLMOHANBHOCTb Nepe3anpoca COO6LEeHN C HAMMEHbLLEFO AOCTYNHOrO HoMepa.
2. YTOYHeHa HenpepbIBHOCTb HYMepaLuun coobueHunit (cm. 3.3.4).

Bepcua 1.1, 9 uioHAa 2014 ropa



®YHKLMOHaNBbHOCTb CHATUA 3asBOK, aKTUBHbIX Ha MOCKOBCKOM BuprKe, Npy nomowy 3anpoca MassCancel He gocTynHa
B AaHHOW Bepcumn

Bepcua 1.0, 6 noHa 2014 roaa
PYHKLMOHANbHOCTb aBTOMATUUYECKOTO CHATUA NOPYYEHUA NPU Pa3pbiBe COeANHEHUA He AOCTYMNHa B AaHHOWN Bepcum
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KpaTkuit 0630p Toprosoi naatdopmbl

1. Kpatkuu 0630p Toprosou nanatpopmbl

Toprosas nnatdpopma npegHasHauYeHa A41A COBEPLUEHNA onepauunii Ha GUHAHCOBBIX PbliHKax. K ee 0CHOBHbIM GYHKLMAM
OTHOCATCA:

1. npvem nopyyeHuii/3anBoK, HaNPaBAAEMbIX HA Pa3INYHbIE BUPKMK;

2. MapupyT13aumsa NopyvyeHuid, oTNpaBKa 3asaBOK Ha AOCTYMHbIE TOProBble NIOLAAKH;

3. perucTpauma c4enok Ha obcayrkmBaembix naaThopmoit BupsKax, a TakKe 06paboTka MHPopMaLUMM O CAeNKax Ha Apy-
TMX BUpPXKax NpU YCIOBUM HANMYMA MOLKIOUYEHUA K HUM;

4. TPaAHCAAUUM aHOHUMHOW M HEAaHOHMMHOM MHPOPMALIMM O TOPrax, a TaKKe SOMOJHUTENbHOM U CNPaBOYHON NHOP-
Mauuu;

5. KOHTPO/Ib PUCKOB YY4ACTHUKOB KJAMPUHTA MO OMNepaumam C MHCTPYMEHTaMK, 3aperncTpMpoBaHHbIMM B Niatdopme;

6. npouunii dyHKLMOHAN, CBA3AHHBIN C NpeaocTaBieHNneM JOCTYNa K TOpram Ha BUPKEBOM PbIHKeE.

Mpn HaANYMK NOAKNIOYEHNA YHACTHUKA K HECKO/IbKMNX 6VIp)+(aM I'I/'IBTCbOpMa obecneynBaeT BO3MOMXKHOCTb 06p360TKM Knn-
E€HTCKUX FIO,CI,KJ'IIOLIEHVIﬁ Ha Ka)KLI,OVI N3 HUX.

[NA KOPPEKTHOrO MUCNO/Ib30BaHUA TOPrOBOroO LW/K03a KAMEHTY HEO6XO4MM aKTyaslbHbIN CMPaBOYHUK TOProBbIX UHCTPY-
MeHTOB (nogpobHee cM. AOKYMeHT OnucaHue mopaoesix UHCMpPyMeHmMos).

1.1. PexXumbl TOpros

1.1.1. OCHOBHOI peXKum Topros

OcHoBHOM pexXxnm Topros noagpasymeBaeT 3ak/to4eHne aHOHUMHDbIX CAEeNOK Ha Pa3/InYHbIX TOProBblX NAOLWaAKax.

B OCHOBHOM peKunme TOProB KAMEHTAM LOCTYMNHbI NATb TUNOB MOPYYEHWUI, KOTOpble MOTYT BbITb NOZAHbI B TOProByto
nnatopmy nytem OTNpPaBKU crneumanbHOro coobueHuns. Tun nopydyeHns onpeaenaeTca coyeTaHMeM 3Ha4YeHM nonen
B COObLLEHUN.

1.1.1.1. Tunbl NOpy4eHMnit

1. PblHOYHOE — Mopy4YeHue C yKazaHMem obbema 1 6e3 yKasaHusa LeHbl, ByaeT ncnosHeHo no N6ol AOCTYNHOM LeHe;
OCTaTOK yZansercs.

2. JIuMUTHOE, aKTMBHOE [0 KOHLLA TOProBoro AHA, — NopyvyeHne C yKkasaHuem obbema un LLeHbl; OCTAaTOK ,CI,OGaBI'IﬂeTCFI
B o4yepeab 3aABOK.

3. Fill or Kill (FOK) — nopyyeHue ¢ ykasaHnem obbema 1 LeHbl, KOTOPOe A0/KHO BbiTb UCMONHEHO HE3aMeA/IUTENIbHO
B No/IHOM 06beme 160 OTKAOHEHO.

4. Immediate or Cancel (I0C) — nopy4yeHue c yKaszaHMemM 06bema U LieHbl, KOTOPOE A0KHO BbITb UCNONHEHO He3amea-
INTENbHO B NOJIHOM MW YaCTUYHOM 06beme; OCTaTOK yaansaeTca.

5. Alicbepr — nopyyeHue c yKkazaHnem obbema u LeHbl, 06beM KOTOPOTro COCTOUT U3 BUAMMOM U CKPLITOM YacTeit. B oye-
peab 3aABOK A0baBnseTcA BUAMMAA YacTb. B ciyyae ecv B pesynbTaTe CBeAEHUA BUAMMARA YacTb UCNONHUAACL He
NOJIHOCTbO, TO OCTaTOK B oYepeam 3aABOK OcTaeTcs 6e3 USMeHEHW; ecnu e BUAMMAnA YacTb bblna ucnosHeHa no-
HOCTbIO, TO Ha C/leyioLLei UTepaLmMm Nocae CBEAEHNA BUAMMAA YacTb BbICTABAAETCA 3aHOBO LLe/IMKOM, CKPbITas YacTb
NpY 3TOM YMEHbLUIAETCA Ha 3TO 3HAYeHue.

Habop TMNOB NOpyyYeHnit, LOCTYNHbIX B TOProBoi NAaTpopme, MOXKET He COBNaaaTh C HA6OPOM TUMOB 3aABOK, AOCTYMHbIX
Ha TOpProsoi NAOWaAKe.

1.1.1.2. UcnonHeHne nopyyeHuni

KnveHTCcKoe nopyyeHue, NoJaHHOE B TOProByto NAATGopMy, MOXKET BbITb UCMONHEHO Ha BUpKax, (1) K KoTopbIM NOAKAIO-
YeH AaHHbIN Y4aCTHWK TOProB U (2) Ha KOTOPbIX TOPryeTca MHCTPYMEHT, YKa3aHHbIV B NOpyYeHnn. B ciyyae ecnm Takas
6uprKa 04Ha, TO BECb 0B6BEM MNOPYYEHUA MapLIPYTU3MPYETCA Ha 3Ty BUPIKY B BUAE OLHON UM HECKONIbKUX 3aABOK. Mpwu
Ha/IMYMM HECKOIbKUX TaKMX BUPIK NopydYeHne byaeT UCMOHEHO NO NMPUHLMMNAM KHAUIYYLLEro UCNOJHEHUAY.
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[na rpynnbl MHCTPYMEHTOB, 3aPErMcTPUPOBAHHbIX B TOProBow Niatdopme, cpeam HECKONbKUX TOProBbIX MA0LWAA0K onpe-
aensetcs OCHOBHas 6UpIKa, XapaKkTepusytolascs Hanbonee BbICOKOW IMKBUAHOCTbO. CTaTyc OCHOBHOM NIOLWAAKN MO-
YKEeT BIMATb Ha BbIOOP CTpaTernn MapLipyTMsaumm: No YMONYAHUIO YacTb MOPYYEHUSA, KOTOPasA He MOXKET bbiTb CBeAEHa
C aKTMBHbIMM 3asiBKamu B odepeam, ByaeT HanpasieHa Ha 3Ty 6MprKy. OCHOBHasA BUPIKa yKasaHa A Kak4oro UHCTPY-
MEeHTa, TOPryemoro B cucteme, B OKyMeHTe CriucoK yeHHbix bymae, docmyiHbix 8 bpokepckoli nodcucmeme, pasmelLeH-

HOM Ha caiite HIM PTC http://nprts.ru.

O6bem NopyyeHUs MOXKET BbITb NOJHOCTbIO UM YaCTUHHO MapLUPYTU3MPOBAH Ha TOPrOBYHO NIOLLA/IKY TO/IbKO B TOM C/y-
Yyae, ec/iv TMN BXOAALLETO NOPYYEHUA COBMAAAET C OAHUM U3 TUNOB 3asABOK Ha Bupke. O4HaKO NPU UCMONHEHWUM NO NPUH-
LUMNam «HauayyLero UCNoNHeHUA» 06paboTKa HEKOTOPbIX TUMOB MOPYYEHUA NOLPA3yMEBAET BO3SMOXKHOE U3MEHEHME
TUMNa 33aABKM NO OTHOLUEHMIO K TUMY BXOAALLEro NOpy4yeHuUa. B Tekylielt Bepcun ToproBoi naatpopmbl TakKum obpasom
obpabatbiBaeTca avicbepr nopyyeHue (nogpobHee cm. 1.1.1.2.3).

1.1.1.2.1. Haunny4wee UcnosnHeHue

Haunyuwee ncnonHeHue (ycnyra Best Execution) gocTynHO AnA nopyyeHuid, (a) nogaHHbIX C UCNOAb30BaHUEM NOTUHA,
MMeIoLLLEero AO0CTYyN Ha HEeCKONbKMX TOProBbiX NAOWAA0K, (6) MO MHCTPYMEHTam, TOPTyeMbIM Ha HECKONbKUX BUpiKax,
(B) c 0cOBbIM YKa3aHMEM MapPLLPYTU3ALLUN.

B KauyecTBe pbIHOYHbIX AAHHbIX, HA OCHOBE KOTOPbIX OCYLLLECTBAAETCA onpeseneHme o6bema BbICTaBNISEMbIX Ha TOProBble
NAOLWAAKM 3aBOK B Liensx obecneyeHns Hauayylero UCNoHEHWA, UCNOb3YeTCs arperMpoBaHHan ovepesb 3afBOK Mo
KaXK40MYy MHCTPYMEHTY, KoTopas dopmupyetcs obbeguHeHMeM odepeaelt 3aaBOK, Noy4aeMbiX Y4aCTHUKOM C PasHbIX
PbIHKOB W AOCTYMHbIX EMY A/1F UCMONb30BaHMA.

1.1.1.2.2. PaspeneHune nopyyeHus

PaspeneHune BxogAwero nopyvyeHmna Ha 3aABKM U MapLLpyTU3aLMA 3TUX 3aABOK 3aBUCUT OT TUMA KAMEHTCKOro NopyyeHus.

Bxoasuee nopydeHune suga Fill Or Kill yuacTByeT B cBeA€HUM TONBKO Ha O4HOM BupKe, 6onee BbIrOAHOM ANA MHULMATOPA
NCXO4A U3 CpeaHEB3BELLUEHHOW LieHbl; MPU PaBHbIX NOKa3aTenax NpUopuTeT oTAaeTcA bupiKe, NpeaocTaBAsIoLE MeHb-
Lee Bpema OTK/IMKa.

BxoadAuwme nopyyYeHus gpyrux BuaoB (MMMUTHoe, pbiHovyHoe, Immediate Or Cancel, aiicbepr) moryT 6biTb UCNOJIHEHbI Ha
HEeCKONbKMX BrpyKax o4HOBPEMEHHO. locnef0BaTeIbHO ANA KaXKA0r0 LIeHOBOMO YPOBHSA, HauMHasn ¢ Hanbonee BbIrOAHO-
ro UHULMATOPY, onpeaenseTca 06bem BXOAALLEN 3aABKM, KOTOPbIA MOXKET BbiTb YA0BAETBOPEH Ha AOCTYMHbIX BMpPIKaXx.

B npouecce pasgeneHuns BXogalee nopyyeHne nocnesosaTe/lbHO NPOXOAUT LLEeHOBbIE YPOBHU ouepeam 3asaBoK 40 40-
CTUXEHUA HeobxoaMMoro ob6bema BCTPEUHbIX NPeAJ/IoKeHUN. B crydae ecnm npoiaeHsl Bce AOCTYMHbIE LeHOBbIe YPOB-
HW, @ BXOAALLEe NMOopyYeHUe He UCMOIHEHO LLeIMKOM, OCTaTOK MapLupyTusnpyeTcs Ha OCHOBHYIO TOProByIO MAOLAAKY.
B nepsom cnyyae octaTtok gobasnsetca K o6bemy, oTnpasnsemomy Ha OCHOBHYIO TOProByO MJIOWAAKY. [ocne Toro Kak
onpeaeneHsl 06beMbl, MapLIPyTU3MpPYeMble Ha BUPKK, GOPMUPYIOTCA 3aABKM U NEepesatoTca Ha TOProBble MIOLWAAKM.

1.1.1.2.3. OcobeHHOCTN 06paboTKM alicbepr-nopyyeHuni

MopyyeHure TuNa alicbepr, HaNpaBAeHHOE Ha BCe TOProsble NAOLWAAKK, ByaeT pa3geneHo Ha 3aABKM COrNacHo 0bblYHO-
MY a/IfOPUTMY — B COOTBETCTBMM C aKTya/IbHbIM COCTOAHWEM oYepeselt 3aABOK. 3aaBKa, COOPMMUPOBAHHAA Ha BUPIKY, Ha
KOTOPOW AO0CTYMHbI alicbepr-3anaBku, byaeT MaplipyTU3NpoBaHa Ty4a B BUAE ancbepr-3asiBKU, NpUYemM CKpbITbii 06bem
paBeH M3HaYabHOMY, €C/IM OH He MpeBbiWaeT 06bem 3aaBKM, MO0 TeKywemy 06beMy 3aABKM, €CN TEKYLLMI 06bem
MeHbLUE MW PaBEH M3HAYa/IbHOMY CKPbITOMY 06bemMy. 3anBKa, CGOpMMpPOBaHHan Ha BUPIKY, HAa KOTOPOW HEAOCTYMHbI
alicbepr-3anBku, byaeT mapLpyTU3MpPOBaHa KakK 3asBKa IOC. B oTyeTax o nopydyeHMmn byayT yKasaHbl 3HaYaNbHble Napa-
METPbI, B OTYETAX O 3aABKaX — HOBbIE.

1.1.2. PeXXum neperoBOpHbIX CAENO0K

B PeskMme neperoBopHbIX CAENOK KAMEHTaM AOCTYMHbI aAPeCcHble MOPYYeHUn 4/1A CBeAEHUA B ayKLMOHE C MOJIHbIM COB-
naseHvem napameTpos NopydeHunit. AapecHoe nopydeHne — nopyyeHue C ykasaHuem LeHbl, 06bema, MHuumMaTopa 3a-
ABKM M KOHTpareHTa. KoHTpareHTy HanpasaseTca yBeg0MAeHWe O MoAaqe 3asBKU Ha €ro TOProBo-KANMPUHTOBbIN CYET (60-
nee nogpobHo onucaHMe B3aMMOAENCTBUA C TOProBbIM WO30M CM. r1asy 2). Mpu BbICTaBAEHUM agpeCHbIX NOPyYeHui
BCErfa yKasblBaeTcA MapaMeTp MapLipyTMsaumm Ha Gupsky.
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1.1.3. PexXxum neperoBopHbIX CAENOK peno

LleHa B 3aABKe Ha cAe Ky peno yKa3sbliBaeTcA B NpouUeHTax rogosbix. B none ,EI,OI'IOJ'IHI/ITEJ'IbHOﬁ LEeHbl KINEHT MOXXeT BBECTU
LUEeHY MHCTPYMEHTA nepBon HOIW; B Ciy4ae ee OTCyTCTBUA 6y,EI,ET Mcno1b30BaHa pacyeTHaA UeHa nmbo LueHa, yCTaHOB/1EH-
HaA peweHnem 6Mp)KVI ANnAa AaHHOIo MHCTPYMeEHTa, €C/1M TaKoe peleHne NpuHATO.

Toprosblii UHCTPYMEHT Peno UMeeT TPU HOoru (6aNaHCOBbLIX MHCTPYMEHTA):

1. n3ameHeHue 0bsA3aTeNbCTBA Ha NOCTaBKY Bymarv nNo nepBoi YacTu cAeNKN perno,
2. u3meHeHue 06a3aTeNbCTBa Ha MOCTABKY Ba/IlOTbl MO NEPBOI YacTU CAE/IKM Peno,
3. U3meHeHue 06a3aTeNbCTBA Ha NOCTAaBKY Bymaru nNo BTOPOM YacTu cAeNiku peno.

BantoTHoe 0653aTeNbCTBO MO BTOPOI YaCTU CAENKMN PErno U3MEHAETCA C UCMOAb30BaHMEM UHCTPYMEHTA 334aHUA LeHbl
TOProBOro MHCTPYMEHTa peno.

1.1.4. AYKUMOH 3aKpbITUA

Hanunuune ayKLMOHa 3aKpbITUA 417 MHCTPYMEHTA YKa3aHo B lOKyMeHTe CrUCOK yeHHbix bymae, docmyrHbix 8 bpokepckoli
nodcucmeme, pasmeLLeHHoM Ha carte HIM PTC http://nprts.ru. AyKUMOH 3aKpbiTna npoBoauTca Ha OCHOBHOM BUpIKe NH-
CTpyMeHTa. B TeueHune onpeaeneHHoro npasmnamm Topros OCHOBHOM BMPXKM TOProBOro nepmuoaa KAMeHTbl MOryT noaa-
BaTb MOPYYEHMA C YKa3aHNEM BPEMEHU AeNCTBMA — ayKLUMOH 3aKpbITUA. Bo Bpemsa ayKUMOHa 3aKpbITUA BCe NOAAHHbIE B
Hero 3aABKM UCMNOJIHAIOTCA MO LeHe, onpeaeneHHon OCHOBHOM BUpyKe No UTOram ayKLMOHa 3aKpbITUA.

1.1.4.1. AYKUMOH 3aKpbITUA HA PbIHKE UHOCTPAHHbIX LLeHHbIX 6ymar

Coenkun B ayKUMOHE 3aKpbITUA MO MHOCTPAHHLIM LEHHbIM Bymaram MCNOHAKTCA MO UeHe, onpeaeneHHon Nno utoram
Topros Ha bUprKe, Ha KOTOPOW AaHHAA LeHHaa bymara npolaa npoueaypy AUCTUHIa. 3asaBKKU, NpUBOAALLME K KpOCC-
caenke, byayT aBTOMaTUYECKM CHATbI TOProBOW NAOLWALKOM.

B ayKuMOHe 3aKpbITUA PbIHKA MHOCTPAHHbBIX LLEHHbIX Bymar AOCTYNHO TO/IbKO pPbIHOYHOE nopyyeHue. McnonHeHne Bcex
NoAaHHbIX 3aABOK MPOUCXOANT N0 0PULMANBbHOM LLEHE 3aKPbITUA COOTBETCTBYIOLLMX MHCTPYMEHTOB TOM BMPXKK, Ha KOTO-
poit AaHHasA LeHHaa bymara npoLuna IMCTUHT.

MopAnok NnpoBeaeHMA TOProB B ayKLMOHE 3aKpbITUA:
1. B TeyeHMe TOProBoro AHA KANEHTbI MOCLINAIOT PbIHOYHbIE 3aABKU B CUCTEMY.

2. BcooTtBeTcTBuM C yTBEPKAEHHbIM pacnmMcaHMem TOpros 6Mp)+(l/l nojaa4va 3aABOK B CUCTEMY NpeKpallaeTca, a NogaHHble
3aABKWN CTAaHOBATCA HEAOCTYNMHbIMW ONA OT3blBa.

3. MNpoBOANTCA ayKLIMOH 3aKPbITUA — BCE BCTPEYHbIE 3asiBKM MO MHCTPYMEHTY, YNOPAA0YEHHbIE NO BO3PACTaHMIO Bpeme-
HU BbICTAaB/AIEHMUA, CBOAATCA MeXAy cob0l Ha OCHOBHOM BUpKe No yKasaHHOW BbilLE LEeHE.

4. Bce HeMcnonHeHHble OCTaTKM 3aABOK M He CBeAeHHble 3aABKM, CHUMAKOTCA.

1.1.4.2. AYyKUMOH 3aKpbITUA Ha PbIHKE POCCUIMCKUX LeHHbIX Bymar

B ayKUMOHE 3aKpbITUA Ha PbIHKE POCCUMCKUX LeHHbIX Bymar AOCTYMHO BbiCTaBJAeHUE PbIHOYHOTO U IMMUTHOTO TUMOB
nopy4YeHus.

1.2. Wnto3bl TOprosoi nnatpopmol

1.2.1. ToproBbii W03

MokntoumsLwKCh K TOProBOMYy LWHO3Y, KIMEHT MOXKET B COOTBETCTBMU C MPaBaMh A0CTyNa /IOrTMHA, NOCpeaACTBOM KOTOpPOro
ocyuwecTs/ieHO NOAK/IKYEHME, NOAaBaTb NOPYYEHUA, 3anpallnBaTb CHATUE U NMNONY4aTb OTHETbI O NOAAHHbIX NOPYYEHUAX.
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B3aVIMO/J,el\/'ICTBI/Ie C TOProebim LWIKO30M OCYLLECTBIAETCA Ha ABYX YPOBHAX — CECCMOHHOM U NMPUKIALHOM. CeccUOHHBIN
YPOBEHb obecneynsaet HaOeXHOCTb U KOPPEKTHOCTb obmeHa COO6LLI.€H namu. anKI'IaLI,HOVI YpPOBEHb NO3BO/IAET KNINEHTY
OCyLLeCTB/IATb ONPABKY TPAH3aKUMOHHbIX 3aMNPOCOB U NoJsly4eHUne OTHETOB OT TOpI'OBOVI CNCTeMbl.

1.2.2. MpoCMOTPOBbIN W03

MPOCMOTPOBbIN W03 NO3BOAET KANEHTY NOJy4aTb HEAHOHNUMHbIE PbIHOYHbIE AaHHbIE B COOTBETCTBMM C NPaBamu 4o-
CTyna JIormHa.

B3avmogaeicTeme c TOProBbIM LLUIKO30M OCYLLECTBAAETCA HA ABYX YPOBHAX — CECCMOHHOM M NPUKNALHOM. CECCUOHHbI
ypoBeHb obecneynBaeT HageXHOCTb U KOPPEKTHOCTL 06MeHa coobLieHnammn. Ha NnpuKaagHOM ypoBHE NPOCMOTPOBbIN
w03 obecneynmsaeT 04HOCTOPOHHEE B3aMMOAENCTBME: W03 HANPaBAAET KAUEHTY TPaH3aKUMOHHbIE OTYETbI COMIacHO
npasam A0CTyNa N0rMHa, HO KNMEHT He MMeeT BO3MOMKHOCTM No4aBaTb TOProeble NPUKasbl.

1.3. JIoruHbl

JlorvH aBnseTca yueTHOM 3aNUCbio 418 A0CTYNa K TOProBomy M/uUam NnpocMoTPOBOMY LWNHO3Y TOProBoi naatdhopmsl 1 06-
nagaet Habopom npas 40OCTyNa, onpeaeaeHHbIX NPU perncTpaLmu.

Tabnuuya 1.1. NMpaBa goctyna normuHa

Tun goctyna OnucaHue 06sa3aTenbHOCTb

YyYacTHUK TOpros JlorvH NpmBA3saH K 04HOMY YY4aCTHUKY TOPros o0basatenbHO

TOpFOBO-KnMpMHI’OBbIﬁ JIorMH MoXKeT 6bITb npueAsaH K 0 A4HOMY W/INU HECKOJZIbKMM TOPro- HeobA3aTenbHO
cyer BO-K/IMPUHIOBbIM CHETAM

Kogbl KAneHToB yyact-|/lorMH moxet 6bITb npuBA3aH K ogHOMY UNN HECKOJ/IbKUM KOdam HeobA3aTenbHO
HWKa TOpros KIMEHTOB

LWnto3bl JIOTMH MOXKET MMeTb A0CTYN K O4HOMY MAK 06oMM TUNam Wo30B: |0bA3aTeneH No KpaHen
Mepe OaMH

1. Trade: ToproBbiit,

2. DropCopy: NpoCMOTPOBbIi

MNonyyeHne HeaHOHMM-|JIOrMH MOXKET NoayYaTb pa3Hblf/‘I Ha6op OTHETOB!: 0b6sa3aTenbHO

HbIX PbIHOYHbIX AAHHbIX
1. Completelog: oTyeTbl 0 NOPYyYEHUAX M 3aABKAX;

2. RestrictedLog: oT4eTbl TO/IbKO O NOPYYEHUAX.

YUYaCTHWK TOProB, TOProBO-KAMPUHTOBbIN CYET U KOA KAMEHTA, MPUCBOEHHbIE JIOTUHY, ONPEAENAoT, BO-NEPBbIX, OT Ybero
MMEHM JIOTUH MOXET NoAaBaTb NOPyYeHUs, B-BTOPbIX, KAKMMU MOPYHEHUAMM JIOTMH MOXET ynpasaaTh (3anpalumsaTb
CHATUE Y U3MEHATb MapameTpbl), a B-TPETbUX, O KaKMX NOPyYeHUAX NOTVH ByAeT noyyaTb OTYETbI.

LLINt03 MOKET TPaHCAUPOBATb KAWEHTY NGO OTYETbI O NOPYYEHUAX U 3aABKaX, MO0 OTYETbI TOSILKO O NopyyeHusax. B no-
cneaHeMm cayyae KauveHT bygeT noaydaTb MeHbLIee KOAMYecTBo coobLLeHnit, ogHaKo He bygeT obnagatb MHbopMaumei
06 06bemax 3aABOK Ha KOHKPETHbIX TOProBbIX MN/IOLAAKaX.

Mpw perncrpaummn A0rMHY NPMCBaAMBAOTCA MacKn IP-agpecos, onpeaenatowme gmanasoH agpecos, C KOTOPbIX AaHHbIVI
NNOTUH MOXET NOAKNHYATbCA K W03y TOpI'OBOlZ I'U'IaTd)OprI.
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2. BsaumopgeincTBue ¢ TOProsbiM LLJIFO30M

2.1. Mopaua 6e3agpecHOro nopyyeHus

[Ons Toro yto6bl NOAATL He3aapecHoe NopyyYeHne, KANEHT OTNPaBAAET B TOProsyto naatpopmy coobuieHne AddOrder.
Kazoe nopyyeHune J0MKHO COAEePIKaTb KAUEHTCKUI uaeHTuduKaTop clorder_id, yHUKanbHbIN g1 Kak4oro NorvHa B Te-
YyeHWe onepaLMoHHOro AHA.

Mocne NpUHATUA NopyyeHus B 06paboTKy Toprosas nnatdopma HanpaBaseT KaneHTy otyeT AddReport, coaepskawmii

naeHTnduKaTop nopyyenus order_id. Ecnm nopyyeHme OTKIOHEHO TOProBoit naaTdopmoii (BcneacTBne HEBEPHbIX 3Ha-
YeHWIA UM OTCYTCTBMA TOProB), TO AEHTUPUKATOP NPUCBOEH He BYAET, a KAMEHT NoNyyuT oTyeT RejectReport.

PucyHoK 2.1. Moaaya 6e3agpecHoro nopyyeHus

AddOrder: clorder_id=A
>
< AddReport: clorder_id=A, order_id=B
e a) ycnewHas nodaya nopyveHus Wintos
TOprosoiu
nosnb3oBarens )
AddOrder: clorder_id=A CUCTEMDbI
g
RejectReport: clorder_id=A
<€
6) omknoHeHue nopy4eHus

AKTUBHbIE Nopy4veHuna ¢ napameTpom time_in_force=GTD nam GTC moryT 6biTb BbICTaB/IEHbI HA CNEAYHOLLNI ONepaLmoH-
HbIA AeHb, Npu 3ToM naeHTuduKatop clorder_id coxpaHutca, a order_id 6yaet npucBoeH HOBbIN.

2.1.1. NMNocTtaHOBKA 3aABKU

Mpu onpeaeneHnmn HaunyyLWwero UCNOIHEHMA BECb 06 beM NMOPYYEHUA PA3LENAeTCA Ha 3aABKM B COOTBETCTBMM C aKTyaslb-
HbIM COCTOSIHUEM OYepeseit 3adBOK M 3aTeM 3TU 3aABKM MapLUPYTU3MPYIOTCA Ha TOProsble NaowWwaakM. Koraa Toprosas
NAOWaAKa BO3BPALLAET U3BELLEHME O MPUHATUM 33ABKM, LLIO3 NepesaeT KAMEHTY COOTBeTCTBYoWMI oTyeT AddReport,
coaepKawmin ngeHTudukaTop 3anasku exch_orderid.

Ecnm Bupka He NpUHANA 3aABKYy, KAWEHT MoayyuT otyeT RejectReport 06 OTKAOHEHMM 3aABKM BupKeil M oTyeT
CancelReport 0 CHATUM YaCTK NOPYyYEHMs, paBHOW 06BEMY OTKNOHEHHOM 3aABKMU.

TaK, NPy BblYUCAEHUMN HanAydLero ucnoaHeHus nopyderue Fill Or Kill MoxKeT 6bITb MapLWPYTU3NMPOBAHO TO/bKO Ha 04-
HY TOProByto NAOLWAAKY. B cnydae ecnm BMpika MOXKET yA0BAETBOPUTb 3Ty 3aABKY, KNMEHT NOAYYUT BCE OTYETbI B 06bIY-
HOM pexkmume. Ecnu ke 3aABKa HE MOXKET BbITb UCNONHEHA Ha BUPXKE, TO OHA ByAET OTKNOHEHA M KAWEHT noc/ie oT4YeTa
0 aobasneHnun nopydeHuns AddReport Nonyunt oTyeT 06 OTKAOHEHMU 3aABKM RejectReport U OTYET O CHATUM NOpyYeHUn
CancelReport.
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PucyHok 2.2. MNopgauya nopy4yeHUs, NOCTAaHOBKA 3asBKU U/IN OTK/IOHEHUE 3aABKU

AddOrder: clorder_id=A
>
AddReport: clorder_id=A, order_id=B
<€
< AddReport: clorder_id=A, order_id=B, exch_orderid=C
a) ycnewHas nocmaHo8Ka 3a86KU
Cucrema tLintos
AddOrder: clorder_id=A TOprosou
nosb3osartens
cuctembl
AddReport: clorder_id=A, order_id=B
<€
RejectReport: clorder_id=A
<€
€ CancelReport: clorder_id=A, order_id=B
6) omKa0oHeHuUe 3aA8KU U CHAMUE NopyYeHus

2.2. UcnonHeHune 6e3aapecHOro nopyyeHus

Mocne Toro Kak 6uprKa NPMHANA 3aABKY, NPU COBEPLUEHMM CAENOK KANEHTY ByayT HanpasaeHus otyeTol Execution. Caen-
KM, COBEPLUEHHbIE B PAMKax O4HOM TpaH3aKLuMM (0O4HOBPEMEHHOM NOCAe0BaTENbHOCTM CAENOK C BXOAALLEN 3aABKOM),
BK/IIOYEHbI B OAMH NOC/e0BaTEe/IbHbIX OTYETOB: B NoJie amount_rest yKa3aH HecBeAeHHbI OCTaTOK Noc/ie BCeX CAENOK,
a camu caenku npeactasnsaoT coboi 3anucu B rpynne deals.

Mocne otyeTa 06 U3MeHEHMM 06 beMma 3aABKM KANEHTY ByaeT Hanpas/ieH oT4yeT 06 M3MeHeHM 06 bemMa NoPYYEHNA, TaKKe
coaeprKawmii rpynny deals c onvcaHMeM COBEPLUEHHbIX CAE/OK.

PucyHokK 2.3. NMogaya nopy4yeHus 1 nojydyeHne otT4eToB 06 UCNoNHeHUn

AddOrder: clorder_id=A

>
AddReport: clorder_id=A, order_id=B
Cucrema AddReport: clorder_id=A, order_id=B, exch_orderid=C Linto3 .
nosab3oBarens TOoprosoun
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

2.3. CHATMe OoCTaTKa 3aABKM NOC/1e UCNONTHEeHUA

B HeKOTOpbIX C/y4asx bUprKa CHUMaET HecBeAEeHHYH YacTb 0bbema 3asaBKM, HanpuMep HECBEAEHHYIO YacTb PbIHOYHOW
nnn 10C-3aaBKM UM NMPU BO3MOXKHOM Kpocc-caesiKe. [ocne oTY4eTOB O MPUHATUM MOPYYEHUA U 3aSBOK U OTYETOB O CAE/IKax
KNAMEeHT noayynt otyeT CancelReport o CHATUMM OcTaTKa 3asiBKM M YaCTUYHOM W/IM NOJIHOM CHATUM OCTaBLErocs obbema
nopyyeHus.

TaKyKe Npv BbINOJHEHWUM HaUNYHLIEro UCMOAHEHWS TOProBas NAaTpopMa MOKET OT3blBaTb 3asBKM C O4HOW TOProBoW NAo-

WAAKN M OTMPABAATL MX HA APYry0. B 3TOM c/lydae nocsie nosydeHns oTyeTa o BbicTasieHun 3asBku AddOrder uam otyeta
06 MCMOSIHEHWM YACTU 3aBKM K/IMEHTY CeyeT OXWNAaTb, B TOM YMAC/IE, OTYETbI O CHATUM 3aABKMN 1 BbICTaB/IEHNMN HOBOW.
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2.4. CHATME aKTUBHOTO OCTaTKa 6e3aapecHoOro nopyuye-
HUA

KAMEHT MmeeT BO3MOMKHOCTb OTO3BaTb HECBEAEHHbIM OCTAaTOK NopydyeHus. (CHATUE OAHOM 3aABKM, €CIM HECKO/IbKO 3a-
ABOK OZ4HOM0 NOPyYeHMA aKTUBHbI Ha TOProBbIX N/OLLAAKaX, HEAOCTYNHO.) 1A 3TOro KANEHTY HE06X04MMO HanpasuTb
B LU/IKO3 TOProBon naatoopmbl 3anpoc Ha cHAThe OrderCancel, ykasas naeHTUOMKATOP M HEKOTOPbIE NapameTpbl Nopy-
YyeHus.

B cnyyae ycnewHoro CHATMA KANEHTY 6y,c|,yT HanpaB/aeHbl OTYETHI CanceIReport: CHa4a/1ia OT4yeTbl O CHATUU 3aABOK, a 3aTeM
OTYeT O CHATUK BCEro Nnopy4yeHunA.

EC/Nv aKTMBHasA 3aABKa CHUMAeMOro NopyYeHUs Haxo4MTCA B NPOLECCe CHATMA (TOproBaa cUCTema OTNpaBMaa 3anpoc Ha
BUPIKY M OXKMAAET OTBETA), TO KANEHTY ByaeT HanpassieH oT4yeT RejectReport co ctatycom Pending cancel B nose message.

Ecnn ocTaToK NopyyeHUs He MOXKET BbITb CHAT UAW Y IOTMHA-OTNPABUTENA HEAOCTAaTOYHO NpaB AOCTyNa, TO 3anpocC Ha
CHATWe ByaeT OTKNOHeH oT4yeToM RejectReport.

PucyHok 2.4. CHATMe nopy4yeHuUAa

CancelOrder: order_id=A

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

CancelReport: order_id=A, clorder_id=B
< LWnto3

TOprosoiu
cuctembl

Cucrtema
nonb3osarensa a) ycriewHoe cHAmue

CancelOrder: clorder_id=B

RejectReport: clorder_id=B

6) omKnoHeHuUe 3anpoca Ha cHAMue

2.5. CHATME MHOXecTBa NOPYyYEHUM

KNneHT MOXKeT 3anpocuTb CHATUE MHOXKECTBA NOPYYEHUI NO KAKOMY-IMO0 NPU3HAKY, HANPMMeEpP NOPYYEHMUA MO YKasaH-
HOMY MHCTPYMEHTY, NOAaHHble C JaHHOrO I0rMHa. 1A 3TOro KAMeHTy HeobXoANMMO HanpaBWTb B LLUJIKO3 TOProBoi naat-
dopmbl 3anpoc Ha CHATUE MHOXKecTBa nopyyeHmnii MassCancel, yka3as B HEM peXuUM CHATUA 1, Npu HeobxoanmocTH, na-
pameTpbl NOPYYEHUIA.

MonyumB Takow 3anpoc, Toprosasa nnatdopma otbmpaet nopyyeHus, nognagatowime nog yKkasaHHble KpUTepUn, 1 Hanpas-
NIAeT 3aNpOoCbl Ha CHATME KOHKPETHbIX 3aABOK Ha TOProsble NAOLWaAKKW. B cnyyae ycnewHoro CHATUM 3aABOK KANEHTY ByayT
HanpaBneHbl oT4eTbl 0 cHATMK CancelReport 3aABOK M NopyyeHuin n oT4yeT 06 ncnonHeHun npukasa MassCancelReport
C KOZIMYECTBOM CHATBIX MOPYy4YeHnin. MopaaoK cHATUA 3aABOK Npu 3anpoce MassCancel He pernameHTMpoBaH. Ecaun HU of-
HOro NOpyYeHMs, COOTBETCTBYIOLLEro 3a4aHHbIM NapameTpam, He 06HapyKeHo, TO W03 TOProBow NaaTGopmbl BepHET
KAneHTy Tonbko MassCancelReport.
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PUCYHOK 2.5. CHATME MHOKecTBa NopyYeHui

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
Cucrtema : id= tintos
< MassCancelReport: clorder_id=A TOProBoii
nosb3oBartens
cuctembl
a) ycnewHoe cHamMue
MassCancel: clorder_id=AA
>
< MassCancelReport: clorder_id=AA
6) HeycnewHoe cHAMuUe

2.6. Nogaya, ucnonHeHne N OTKNIOHEHUe agpecHoro no-
py4yeHusa

[ns Toro 4tobbl N0AaTb afPECHOE NOPYYEHUNE, KINEHT OTNPABAAET B TOProsyto niaatpopmy coobuerHne AddOrder co 3Ha-
yeHnem type=NEGOTIATED. KnMeHTCKMN NpuKa3 AO/IKEH COAEPKATb MAEHTUDMKATOP OTNPaABUTENA afPECHOTO Nopyye-
HUA initiator_party, naeHTMdUKaTOp nonyyaTens agpecHoro nopyyeHus ctrparty_id; TakKe KAMEHT MOKET yKas3aTb Koz,
L5 COBEPLUEHUS afpecHoM caenkm match_ref.

B cnyyae NpUHATUA agpecHoro nopyyYeHuns Toprosoi nnatdopmont u BupKein KAneHT nonyumnt otdetol AddReport; ecam
e MopyyYeHne NaK 3asBKa OTKIOHAIOTCA, TO Toproeas naaTdopma Bo3BpaTUT oTyeT RejectReport (noapobHee cm. 2.1).

Mocne NPUHATUA afpecHOo 3aaBKM BUpKel KoHTpareHTy byaeT HanpasaeHo m3BeleHne CounterReport o nossneHun
HOBOW 3aABKMU.

[lo Tex Nop NoKa KOHTpareHT He NoAacT BCTPEYHYIO 3aABKY, KAUEHT-0TNPaBUTENb MMEET BO3MOXHOCTb OTO3BaTb CBOKD
3anBKY. 1A TOro 4tobbl CHATL CBOE aApecHOe NopyYeHue, KAMEeHTY caeayeT OTNpPaBuTb B W03 coobuweHus CancelOrder,
YKas3aB naeHTudukatop nopydeHus. Ecam agpecHan 3asaska byaeT ycnewHo CHATa, TO OTNPaBUTENb MOAYYMT OTYETHI
CancelReport (nogpobHee cm. 2.4), a KoHTpareHT — CounterUpdateReport.

PucyHok 2.6. MNogaya v cHATUE aapecHOro nopyyeHus

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

-

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

<

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

Cuctema order_id=F, exch_orderid=G Winios . CounterReport: initiator_party=B, ctrparty_id=C (e
nonb3oBarens TOprosoi » nonb3osarens
(knuent 1) cucTembl (knueHnt 2)

CancelOrder: clorder_id=A
CancelReport: clorder_id=A, order_id=F, exch_orderid=G
< CounterUpdateReport: initiator_party=B, ctrparty_id=C,
__ CancelReport: clorder_id=A, order_id=F order_id=F _

- -

2.6.1. NMNocTaHOBKA BCTPEYHOM aApeCcHOM 3aABKU

[N NPUHATUA NPeasIOXKEHNsA, YKa3aHHOIO B aAPECHOI 3aABKe, KOHTPareHTy Heobxo4MMO OTNPaBUTb BCTPEYHOE aapec-
HOE MopyYeHME C TEM e 06 BEMOM U MHCTPYMEHTOM, MO TOM e LLeHe M NPOTUBOMNO/IOXKHbIM HanpasJieHNeM NopydeHus,
afpecoBaHHOE MHULMATOPY NPea/IOKEHUA.
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PucyHoK 2.7. YcnelwHasa NOCTaHOBKA BCTPEYHOro aapecHoro nopyyeHums

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

\4

omyemsl 0 006a6n€HUU MOPY4eHUA U 3A6KU CounterReport: initiator_party=B, ctrparty_id=C, dir=Buy |
Cuctema [~ TT T TT T T T T T T oI LWnio3 > Cucrema
nonb3osarens TOproBoi __ AddOrder: initiator_party=C, ctrparty_id=B, dir=Sell nonb3osarens
(knuent 1) cucrtembl | (knuenrt 2)
omyemsl 0 006a6a€HUU MOPYYeHUSA U 3aABKU
omyem o cdenke omyem o coenke
D e ettt I R et e e >

B cny4yae HecooTBETCTBMA B LeHe, 06beme, MHCTPYMEHTE, HanpasBAeHUN NMOPYyYEHUA U/UAM KOHTpareHTe BCTpeYHan aj-
pecHan 3asBKa byaeT BbiCTaB/ieHa Kak HOBas Ha TOProBoi nioLwaake n byaeT oXKmaatb CBeAEHUA C BCTPEYHOMN 3aABKOW.

2.6.2. OTKNIOHEeHMe BCTPEYHOro aapecHOro NopyvyeHmna KOHTpareH-
TOM

KOHTpareHT MMeeT BO3MOMKHOCTb OTK/IOHUTL BCTPEYHOE agpecHoe nopy4yeHue. [1ns 3Toro emy HeO6X04MMO HanpasuTb
B LU/I103 TOProBoii naatdopmsbl 3anpoc Ha oTknoHeHue CounterDecline, yka3aB aeHTMdMKATOP M HEKOTOPbIE NapameTpbl
nopy4eHus.

B cnyyae ycnewHoro oTKAOHeHUA KaveHTy byayt HanpasneH otyeTobl CounterDeclineReport (cHavana otyet 06 oTKno-
HEHWW BCTPeYHoro agpecHoro nopydyeHus ana OAO «CaHKT-MNeTepbyprckaa 6upxka» (source_id=1000), a 3aTem oOT-
yeT 06 OTKNOHEHMM BCTPEYHOIO afPECHOro NopyYeHua ANs BCeX AOCTYMHbIX TOProBbIxX Naowanok (source_id=1001)) u
CounterUpdateReport, a HMUMaTOpPy Nopy4veHusa oTyeTbl — CancelReport (nogpobHee cm. 2.4).

Ecnv BcTpeyHoe agpecHoe NopyyeHne He MOKeT BbiTb OTKIOHEHO, TO B OTBET K/AMEHT Noayumnt otyeT RejectReport 06
OTK/IOHEHMM CBOETO 3anpoca.

PUCYHOK 2.8. OTKNOHEHME BCTPEYHOro a4 pPecHOro Nopy4YyeHus

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

y

CounterReport: initiator_party=B, ctrparty_id=C,

omuyemol 0 0obasneHuu nopy4veHUA U 3aA8KU order id=D
- ————————————— = »

Cucrema LWnio3 CounterDecline: order_id=D Cucrema
nonb3osarensa Toprosoit [* nonb3osarens
(knuent 1) CancelReport: clorder_id=A, order_id=D, exch_orderid=E | cucrembi CounterDeclineReport: order_id=D, source_id=1000 (knuenT 2)

CancelReport: clorder_id=A, order_id=D CounterDeclineReport: order_id=D, source_id=1001

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

A

2.7. Paznnume mexagy otyeTamm, OTHOCALLMMMUCA K 3aAB-
Ke U K NOPYYEeHUIO

1. B ntobom oTueTe, OTHOCALLEMCA K 3asBKe, 3HaYeHue nois market yKasbiBaeT Ha TOProByH MAOLWAAKY, HA KOTOPYIO
3Ta 3anBKa 6blaa HanpasieHa. OTYET O NOPyYEeHUU COAEPXUT 3HaueHne market, ykasaHHOe KAMEHTOM npu nogadye
nopy4eHus.

2. OTyeT, OTHOCALLMICA K 3aABKe, BCeraa coaeput none exch_orderid — naeHTdMKaTop 3aaBKM, MPUCBOEHHbIN BUp-
*el. UcknioueHmem sasnsetca ot4yeT RejectReport 06 oTKNOHeHWM 3a8BKM BMpKeit: OH He BKAKOYaeT B ceba naeHTuon-
KaTop, NOCKO/IbKY BMpPKa He NpucBanBaeT MAEHTUGUKATOP OTKAOHAEMbIM 3aABKaM.

3. HayanbHbIlt 06beM amount 1 HECBe,CI,EHHbIﬁ OCTaTOK amount_rest B oTYeTax TaKXKe pa3/inyatoTca 414 NopyvYeHuma n 3a-
ABKU.
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3. Cneyndukauma NnpoToKona

3.1. Tunbl AaHHDbIX

asciiN — cTpoka gaunHoi N 6aiit, coctosnian u3 ASCll-cumsonos (LMdp M NPOMNMUCHbIX U CTPOYHbIX 1aTUHCKUX BYKB); Henc-
Nno/sib3yemas 4acTb CTPOKM 3aMoIHAETCA HyeBbiMM BalTamu.

charN+1 — cTpokKa B Koanposke UFT-8 paamepHocTbto N+1 6ainT. MocneaHMM 3HaKOM J0KeH BblTb CUMBOA KOHLA CTPO-
KM — HyneBol 6alnT; Takum obpasom, pakTnyeckasa gamHa CTPOKM He MoXKeT npesbiwaTb N. HeMcnonb3yemas 4acTb CTpo-
KW 3aM0NHAETCA HYyNeBbIMKU BariTamu.

dec2 — 8-6aiTHOE LLenoYMcNeHHOe NpeacTaBieHne EeCATUYHON APOOU, YMHOXKEHHOM Ha 10%.
dec8 — 8-6aiTHOE LLenoYMcNeHHOe NpeacTaBAeHNE AECATUMHON APOOU, YMHOXKEHHOM Ha 108,

decn — nocnegoBaTtenbHOCTb U3 9 6alT, U3 KOTOPbIX NepBble 8 6aT ABNAKOTCA LENOYNCIEHHBbIM NPeACTaBAEHUEM AecsA-
TUYHOM APO6U, YMHOMKEHHO Ha 10", Npu 3TOM N yKasaHo B nocnegHem baliTe Nocnef0BaTENbHOCTM.

intN — yenoe uncno pasmepHoctbto N 6aliT.
time4 — 4-6aiiTHOE LeNoe YNCNO, BblpaXkatoLlee KOIMYECTBO CEKYHA, OT Hayana anoxu Unix (1 aHBapa 1970 roaa).
time8n — 8-6aliTHOE Lesl0e YMCNO, BbiparkatoLllee KOMYecTBO HaHOCEeKYHA, OT Havasna anoxum Unix.

time8m — 8-6aifTHOe Lenoe YMCNo, Bbiparkatolee KONMYECTBO MUAINCEKYHA OT Havana anoxu Unix. B cayyae ecam none
C 3TUM TMNOM AaHHbIX 0603HaYaeT AaTy, TO cnedyeT UTHOPUPOBATL YacTb 3HAYEHMSA, OTHOCALLYIOCA K Yacam, MUHYTaMm,
CeKyHAaM U MUIMCEKYHAAM: TO CTb MCMO/1b30BaTh Lie10e 3HaYeHMe (C OKPYrN1eHMEM B MEHbLLYHO CTOPOHY) OT AeneHun
Ha 86 400 000.

3.2. CepBep BX0Aa

CepBep Bxoaa npesoctasaseT agpec (IP-agpec v NopT) 418 NOAKAOYEHMSA K W03y TOProBor naatdopmbl. Mepes, Kax-
ObIM NOAKNOYEHNEM K LIO3Y KAUEHTY HEOBXOAMMO 06paTUTLCA K CepBepy BXoAa: OTNPaBUTbL 3aMpoc Ha NpejocTase-
HWe aZpeca, NoNYYnTb OTBET, 3aKPbITb COEANHEHWE C CEPBEPOM BXOZA M 3aTeM NOAKOUUTLCSA K LAKO3Y MO NOSYyYEHHOMY

agpecy.
Anpec ana focTyna K cepBepy BXO4a YKasaH B crpaBoYHom daiine Cemeesoe nodKnaoyeHue.

YCTaHOBUB coeaMHEHME C CEPBEPOM BXOAa, KANEHT nepesaet coobueHune Hello. B stom 3anpoce Heob6xoaMmo yKasaTtb
JIOTVH M Napo/ib, NpY 3TOM COeAUHEHUE C CEPBEPOM BXOAa AOJIKHO ObiTb YCTaHOBNEHO ¢ IP-agpeca, aBTOPU30BAHHOIO
ONA AAHHOTO IoTMHA Npwy permcTpaumm. CooblieHue BKAOYaeT B cebsl CeCCMOHHbIN 3aronoBokK frame (cm. 3.3.1).

Tabauua 3.1. dopmar 3anpoca Hello: msgid=1, size=32, seq=0

CmewieHue Mone Tun OnucaHue

[frame] frame CeccUOHHbIN 3aronoBoK
0 login asciilé NoruH
16 password asciilé MNaponb

B oTBeT Ha 3anpoc cepBep BX0Aa NepeAaeT oTBeTHoe cooblueHne Report, KoTopoe npw status=0 coaepKUT NOBTOPSAIOLLY-
tocs rpynny nosieli addresses; KOANMYECTBO 3anmncelt rpynnbl B NOJy4eHHOM CO0bLLEeHNM yKa3aHo B noJie addresses_count.
(MoapobHee 06 06paboTKe NoBTOpAtOLLEMCA rpynnbl cM. 3.4.) Fpynna BKAloYaeT B cebs nona type (NpuM3Haku Wwato3a) u
addresses (agpec xocTa 1 nopTa WNto3a). MpMU3HAKKM W33 MOryT KOMOMHUPOBATBLCA.

B Te4yeHne HEKOTOPOro BpemMeHM Noc/e OTBETA TOProBoi NAaTGOPMbI L3 C YKa3aHHbIM afpecoM OXKUAAET KJMEHTCKO-
ro NOAKNHOYEHUS NOCPeACTBOM AaHHOTO /I0TUHA. B ciyyae Heyaaum peKomeHAyeTcs COBEPLIMTD eLle ABe NOMNbITKU Noa-
K/IIOYEHUA C MHTEPBANIOM B NOJICEKYHAbI. ECn bl yKa3aH HeBepHbIA MaeHTUdMKATOP N0rMHa U/Mav naposb 6o orvH
3a6/10KMPOBaH, OTBETHOE CO0bLLEeHWe ByeT coaepiKaTb 3HaueHue status=1.
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Tabauua 3.2. dopmar orBeta Report: msgid=2, seq=0, pasmep guHamuyecKkui

CmelweHune Mone Tun OnucaHue
[frame] frame CeCcCUOHHbIN 3aronoBoK
0 status int2 CraTyc 3anpoca. 3HayeHua:
¢ 0 (ycnewHbli 3anpoc),
¢ 1 (OTKNOHEHME: HEBEPHbIN IOTMH UKW NaPOb)
2 reason char127+1 TekcToBOE ONMCaHMe cTaTyca
130 addresses_offset |int2 CmelyeHne nepBom 3anucu rpynnbl addresses OTHOCUTENIBHO HaYana
LaHHOro nona. 3HaveHune: 4
132 addresses_count |int2 Konunuectso 3anucel rpynnbl addresses
> [addresses] addresses Cnucok agpecos

Tabnuua 3.3. Popmar kKomnoHeHTa addresses: pasmep 52 6aiiTa

Mone Tvn OnucaHue

int2 Mpu3Haku Wno3a, 6UToBas Macka. 3HaYeHus:

type
* 0x0 (No): oTcyTcTBYET;

e 0x1 (Trans): TpaH3aKLMOHHbIN;

e 0x2 (DropCopy): NpoCMOTPOBbI;

* 0x4 (Risk): ynpaBneHue puckamu;

¢ 0x8 (Dict): cnpaBoYHUKY;

e 0x10 (MD): BOCCTaHOBNEHWNE PLIHOYHbBIX AAHHbIX;
¢ 0x4000 (BackUp): pesepBHbIit

ver intl Bepcua npoTtokona

pad0

intl
char47+1

3ape3epBupoBaHHOE Noe, 3aN0AHAETCA HyAeBbiM 6aliTom

address

Appec xocTa v nopTa W3a

3.3. O6wKi1 cecCCMOHHDbIU YPOBEHb

3.3.1. dopmupoBaHue n nepegava coobweHmsn

CoobueHre 6MHApPHOro NPOTOKOAA COCTOUT M3 CTPOro onpeaesieHHOro Habopa noaei u NpeacTaBaseT coboit nocieno-
BaTe/IbHOCTb M3 3HaYEHUI 3TUX Noneit. Kaxaoe cooblueHne HauMHaeTCA C 3arosIoBKa — KoMnoHeHTa frame, coctoAwero
M3 Tpex NnoJei, B KOTOPbIX yKa3aHbl pasmep, NOPAAKOBbIN Homep coobLieHna u Tn coobuieHns. Pasmep cooblueHus
BbIYMCNACTCA KaK A/MHa BCcero coobuieHms (McKatoyan 3aronosok frame) B 6aitax. [AnMHa coobLWEHMA KOHCTaHTHA 414
KaX4oro TMNa, 3a UCKAOYEHNEM COOBLLEHMI, COAEPIKALLMX NOBTOPAIOLWME PYNMbI.

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

Tabauua 3.4. dopmart KomnoHeHTa frame: pasmep 12 6aiToB

Mone Tun OnucaHue

size int2 JOnnHa coobuieHmnsa 6e3 yyeTa 3arosioBKka frame B 6ainTax
msgid int2 Tun coobuieHmna

seq int8 MopsaKoBbIM HOMep coobLlieHnn

3.3.2. UHnymanmnsayma ceccum

Ceccusa ycTaHaBAMBAETCA B paMKax COeAUHEHUA MeXay CUCTEMOW KAMEHTA U LW/HO30M TOpFOBOVI I'InaTd)OprI.
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[N TOro 4to6bl MHULMMPOBATL CECCUIO, KIMEHT NOC/E NOAKNOYEHUSA K LUIO3Y TOProBoi nnaTdhopmbl OTNPaBAsET CO06-
weHue Login, copepkawee naeHtTndMKaTop norvHa login 1 naponb password. B oTBeT cepBep BbiCbllaeT coobuieHme
Logon. Mpu nonyyeHn HeBePHO CHOPMUPOBAHHOIO COOBLLLEHUA LOgin UM HENPABMABLHOIO JIOFTMHA M NAapO/IA W03 pas-
pblBaeT coefUHEHME.

OAVH NOTUH MOXKET MMETb TO/IbKO OAHY aKTUBHYIO CeCCUI0 BUHAPHOro NPOTOKOoNA. MpK NONbITKE MHMLMAAM3ALMU BTOPOW
ceccum Toprosas naaTopma B OTBET BbILL/IET OTKNOHEHMe Reject.

Tabnuua 3.5. Popmar coobuieHuna Login: msgid=8001, size=37

CmelweHune Mone Tun OnucaHue
[frame] frame CeCccUOHHbIN 3aroNo0BoK
0 login asciilé NoruH
16 password asciilé Maponb normHa
32 reset_seq intl MpusHak cbpoca HomepoB coobuie-
HUA NpeablayLero coegnHeHnaA. 3Hade-
HUA:

¢ 0 (no): npoaonKkeHne HymepaLmu;
e 1 (yes): cbpoc Homepos

33 heartbeat_ms int4 MepuogmnyHocTb obmeHa cooblieHnamm
Heartbeat B munancekyHgax

Tabnuua 3.6. Popmar coobieHna Logon: msgid=8101, size=24

CmewieHue Mone Tun OnucaHue
[frame] frame CeccUOHHbIN 3aroNoBoOK

0 last_seq int8 Homep nocnegHero OTApPaBAEHHOrO
KAMEHTY  COOOLEeHUA  NPUKAALHOro
YPOBHA

8 expected_seq int8 Homep cneaytowero oxuaaemoro ot
KAWEHTA  COObLWEeHMA  MNPUKNAZHOro
YPOBHSA

16 system_id ascii8 NaeHTudUKaTop cucTembl

3.3.3. TakTOBbIE CO0bLW,EHUA

[ns KOHTPONA COCTOAHUA COeANHEHMA KTUEHT U W03 0bmeHuBatoTcA coobueHnamm Heartbeat. 3To coobuweHme gonxk-
HO 6bITb OTNPAaB/IEHO CTOPOHOW B C/lyYae, eC/IM OHa He nepeaaBasa HUKaKUX coobLLeHnt (ceccuoHHOro Mbo nNpuknaa-
HOTO YPOBHSA) B Te4EHME MHTEPBAA OXKUAAHUA.

MHTepBan oxunaaHunaA 3a43aeTca KAMEHTOM NpU MHUUManM3aumm ceccum B none heartbeat_ms coobuieHus Login.

B cnyyae otcyTtcTBmA COO6LLI,EHVIﬁ OT NOoNb30BaTeNA B Te4eHUe YCTaHOB/IEHHOTO MHTepBa/sla OXUOaHUA CeEPBEP pPa3pbiBaeT
coeguHeHune. KnneHTty pekomeHayeTca TaKoM Xe CLLEHapMVI KOHTpPOANA coeaAnHEHUA.

Tabauua 3.7. dopmart coobwieHna HeartBeat: msgid=8103, size=0

CmewieHue Mone Tun OnucaHue

[frame] frame CeCcCUOHHbIA 3aroN0BOK

3.3.4. Homepa coobweHuni

Bce coobLieHusa NpMKIaAHOMo yPoBHA 06134al0T HOMEPOM, YHUKa/IbHbIM B TeYeHKe TOProsoro AHA. CoobLeHNs Kaxaoi
CTOPOHbI CECCUM (LUH03a U KAMEHTa) NOC/IeA0BaTE/IbHO HYMEPYIOTCA HaTYPaibHbIMU YUCAAMM HAYMHAA C eauHMLbI. ITO
MO3BOJIAET, B YaCTHOCTM, 3aMpaLlMBaTh U NepecbinaTb COOBLLEHNA, NOTEPAHHbBIE MPU BHE3aMHOM PaspbiBe COeAUHEHUS.
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COO6LLI.€HMHM CECCMOHHOro ypoBHA HOMep HE NPpUCBanMBAKOT: B NOJ1I€ S€q YKa3biBae€TCA HOMb.

[nsa noppepskaHua nocaenoBaTesibHOW Hymepauuy CoobLLeHMI, NPY MUManm3aLmmn ceccumn B cooblyeHun Logon wnio3
YKasblBaeT HOMep Noc/aeHero oTrpasAeHHOro TOprosoro coobiyeHus 8 nose last_seq v oxkugaemblii Homep cieaytoLe-
ro TOprosoro coobuieHus B none expected_seq.

Mpu noayYeHUM CoobLLEHNA C HOMEPOM, OTIIMYHBIM OT OXKMAAEMOTO, LU03 pa3pbiBaeT coeguHeHue. MNocae paspbisa
COEAMHEHUA KAUEHTY CeayeT BHOBb MOAKAOUYUTLCA, NpedBapuTebHO 06paTUBLUKCH K CepBepy BX0Aa, U BOCCTAaHOBUTL
HOMepa COOBLLEHNIA COMNACHO 3HAYEHUAM, MOJTYYEHHbIM B CO0bLeHUM Logon oT wato3a. L3 HUKoraa He MHULuupyeTt
M3MeHEeHMWEe OXKMAAEMOro 3HaYeHMs HOMepa B C/lydYae NoaydeHns coobLLeHms ¢ Homepom, 60blue OXUAAEMOrO.

Toprosas nnaTdopma NOALEPIKMBAET HEMPEPIBHYIO HYMEPALLMIO COOBLLLEHNI MeXKAY TOProBbIMW CECCUAMM, B TOM YUC-
Ne ToprogbIMM AHAMWU. [NA NPUHYAUTENBHOTO cOpoca HYMepauumn KANMEeHTy HEOBX0AMMO NPU UHULMANU3ALLUN CECCUMU
ycTaHOBUTb dnar reset_seq=1 B coobuieHun Login.

3.3.5. U3ameHeHne Homepa oXXngaemoro coobueHun
KAnEeHT umeeT BO3MOKHOCTb USMEHUTb 3HAYEHUe HOMepa OXXnaaemoro C006LLI,eHVIF| Yy Wwiko3a. ﬂ,nﬂ 3TOro cnegyet Hanpa-
BUTb coobueHne SequenceReset, yka3as B nosie next_seq Homep creaytowero coobLieHnsa, KOTOPbIN creayeT 0XuaaTb

wnto3y. Mpu 3TOM HOBbI HOMEP He MOXKET BbITb MeHbLUE TEKYLLLErO 3HAaYEHMA Y LLII03a.

Tabauua 3.8. dopmar coobieHna SequenceReset: msgid=8004, size=8

CmewieHue Mone Tun OnucaHue
[frame] frame CeccUOHHbIN 3aroNo0BoOK
0 next_seq int8 MopsAKOBbI HOMEpP Cleaywero oT-
NnpaB/iAemMOoro KJAMeHTOM coobLLeHuA

3.3.6. Nepe3sanpoc coobuieHnit

ECNM KNMEHT NoayYaeT oT cepBepa coobLieHMe C HOMepom, BoblLe OXKMAAEMOT0, emy CiedyeT 6o NepecTaBuTb CBOW
CYeTYMK, NMMBO 3aNpPoCUTb NPONYLLEHHbIE COOBLEHMA OT cepaepa nocpeacTsom ResendRequest.

KNneHTy 4OCTYNHbI ANA nepesanpoca coobLLeHns, OTNPaBAEHHbIE B TEYEHME TEKYLLErO U NPeablayLero TOproBbiX AHEN.
B cnyyae ecam KAMEHT NPUHYAUTENBHO 0BHYAAN HymepaLuuio cooblieHni (reset_seq=1 B cooblieHnmn Login), To 3anpoc
Ha nepecbINKy coobLLeHMI, OTNPaBAEHHbIX 40 COPOCa HOMEPOB, HEBO3MOXKEH B 1l06OM cayyae.

B 3anpoce ResendRequest He0bXx0AMMO yKa3aTb NepBoe coobLieHNe AManasoHa 3anpalMBaeMblX COOBLLEHNIA B None
from_seq 1 nocnegHee coobuieHne gruanasoHa B nose till_seq. MNpu ykasanun knneHtom from_seq=0 u till_seq=0 wnto3
nepeLuneT coobLLEHNA HAauMHaA C HaMMEHbLLEro AOCTYNHOro Homepa. Ecamn Tonbko B nose till_seq ykasaHo 3HauyeHue
HO/b, TO B OTBET Ha 3aMpPOC CEPBEP NepeLLsIeT BCe COOBLLEHNA 3a TEKYLLYIO TOPrOBYIO CECCUI0 HaunHaA c Homepa from_seq.
Takum 06pa3om, BCe BO3MOMKHbIE C/ly4an NePeuncaeHbl HUXKE:

1. from_seqg=n, till_seq=m — 3anpoc coobuwieHunii c n go m,

2. from_seq=0, till_seq=n — 3anpoc coobuieHnin HauMHas C HAMMEeHbLIEro A4OCTYNMHOro HoMepa 40 N,

3. from_seq=n, till_seq=0 — 3anpoc coobleHnit HaunHasa c n 40 NOCAeAHEro AOCTYNHOro HoOMepa, HO He BoJiblle, Yem
MaKCMMa/IbHO LOCTYNHOE KO/IMYecTBO,

4. from_seq=0, till_seq=0 — 3anpoc Bcex AO0CTYMNHbIX COOBLLEHMIA, HO HE Bonblie, YEM MAaKCUMaAbHO AOCTYNHOE KOn-
YecTBo.

Mpv NnepBoM NOAKAOYEHMM NOC/E AANTENBHOIO NepepbiBa B paboTe pekomeHayeTcA ucnonb3osaTb 3anpoc from_seq=0,
till_seq=0. B cny4yae ecnm nocne nepecbisikK W03 BepHeT usselweHne ResendReport co ctatycom MORE, To cnegyet
OTNpPaBWTbL elle OAMH 3anpoc, yKasas B nose from_seq Homep, Ha eanHuUy Bonblue, Yem y NocneaHero nepeciaHHoro
coobueHus, u till_seq=0.

Jnana3soH HomepoB 3anpalimBaemMbIx COO6LIJ,€HVII‘/‘I HE MOXET npesBbilWaTb onpegeneHHoro Kkoan4yecrtsa: orpaHnyeHne Cm.
B AOKyMmeHTe Cemesoe nodknroveHue. Ecnun kn NEHTY HEO6XOLI,VIMO 3anpocuTb 6onbLiee KoANYecTBO COO6LLI,EHVII‘/‘I, TO che-
AyeT OTMNPaBuUTb HECKOIbKO NocnefosaTe/ibHbIX 3anpocos. Npu aTom HOBbIM 3anpoc, I'IpVIC/'IaHHbIl‘/‘I 00 OKOHYaHWuA ne-
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pecbINKM WA30M coobLieHnid No npeablaywemy 3anpocy, byaer oTknoHeH coobueHnem ResendReport co ctatycom
DUPLICATE_REQUEST. (Mpu yka3aHuu B 3anpoce till_seq=0 wnto3 nepeaaet He 60/1ee MaKCMMaIbHOrO KOJIMYECTBa CO06-
LWEeHMIA.)

Tabnuua 3.9. dopmar coobieHna ResendRequest: msgid=8005, size=16

CmelneHue Mone Tun OnucaHue
[frame] frame CeccUOHHbIN 3aronoBoK
0 from_seq int8 Homep nepBoro coobuieHusa B Ananaso-
He
8 till_seq int8 Homep nocnegHero coobuweHuns B ana-
nasoHe

B oTBeT Ha BepHO cHOpMMPOBAHHbBIN 3anpoc Toprosas naatdopma nepesacT 3anpoLlueHHble cobLeHnn, npeasapme ne-
pecbinky ysegomneHnem ResendReport co ctatycom ACK. Mo 3aBeplueHnn nepesayn coobLLeHNi W03 OTNPaBUT yBe-
pomneHune ResendReport co ctatycom MORE mnu FINISH. Ctatyc MORE o603HavaeT, 4To Homep nocneaHero coobuieHus
B AiMana3oHe MeHblle Homepa NocaeAHero onpaseHHOro W/AO30M TOProBOro CoobLeHMA, TO eCTb CyLLEeCTBYHOT CO06-
LLEeHNA NPUKNALHOrO YPOBHSA, He BOLIEALINE B 3aNpPOC, KOTOPbIE, B YaCTHOCTU, MOTN BbiTb CHOPMMPOBAHbLI BO Bpems
BbINO/IHEHMA 3anpoca.

B npouecce nepecbisikn COOBLLEHNI cepBep MOXKET nepeaasaTb TaKKe HOBble TOProBble COOBLLEeHNA, MO3TOMY 0 3aBep-
LIEHWA NEePEeCbINKM ceayeT 0XKnaaTb, B TOM YMCae, COOBLEHNA C HOMEPOM, MPEBbILIAIOLWMM 3aNPOLIEHHbI AManasoH.

Tabnuua 3.10. Popmar coobueHna ResendReport: msgid=8105, size=2

CmeweHune Mone Tun OnucaHue
[frame] frame CeccUOHHbIN 3aros10BoOK
0 status int2 Cratyc BbINOAHEHMA 3anpoca. 3Haue-
HUA:

¢ 0 (ACK): wnto3 rotoB oTBETUTb Ha 3a-
npoc;

e 1 (MORE): wnto3 NoNHOCTbIO OTBETUA
Ha 3anpoc, HO MPU 3TOM B XpaHUAULLE
OCTaNIUCb AaHHble AN JIOTUHA;

e 2 (FINISH): KnneHTy NnepeaaHsl Bce A0-
CTYMNHble AaHHbIE;

e 3 (DUPLICATE_REQUEST): cep-
BEep B HACTOAWMM MOMEHT 3a-
HAT obcny)XMBaHMEM npeablayLLero
ResendRequest a1a AaHHOIO NI0TMHa;

e 4 (UNAVAILABLE): cepBuc BoccTaHOB-
NeHuna HepocTyneH

3.3.7. 3aBepLueHUe ceccum

[N WTaTHOro 3aBepLIeHUn Ceccum CTOPoHa OTnpaBaseT cooblieHne Logout 1 oXKMaaeT paspbiBa COeAVHEHUA B NOA-
TBEPXKAEHMNE 3aBEPLUEHUA CECCUN.

Tabauua 3.11. dopmart coobweHus Logout: msgid=8002, size=16

CmeweHune Mone Tun OnucaHue
[frame] frame CeCcCUOHHbIN 3aron0BoK
0 login asciilé NlorvH, unAaeHTUPUKATOP KAMEHTCKOro
wnro3a
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3.3.8. OTKNOHEHMe coobuweHun

Ecnv KnneHTcKoe cooblieHne HeBepHO CHOPMMUPOBAHO UK COAEPHKUT HEAONYCTUMbIE 3HAYEHMA KaKoro-nmbo nons, cep-
BEpP OTK/IOHAET TaKoe co0bLLeHMe U HanpaBAseT KAMeHTY yBegomaeHue Reject: B none ref_msgid ykasaH Tun coobuieHus,
B ref_seq — Homep coobLEHMA NPUKNALHOIO YPOBHA UM HOMb ANA CECCUOHHOTO COOBLLLEHNA, B MONAX reason U message
COAEPKATCA KoA, MPUUYMHBI OTKIOHEHMA M ONWCAHWE NPUYUHBI COOTBETCTBEHHO.

Tabauua 3.12. dopmart coobieHunn Reject: msgid=8102, size=45

CmelueHue Mone Tun OnucaHue
[frame] frame CeccUOHHbIN 3aronoBoK
ref_seq int8 Homep oTKnoHAemoro coobuieHuns
ref_msgid int2 Tun OTKNOHAEMOrO cOObLEeHNA
10 reason int2 Koa npuymnHbI OTKNOHEHMA
12 message char32+1 MapameTpbl OTKAOHEHUA NN TEKCTOBOE
onucaHne NPUYMHbLI

3.3.9. Pa3pbiB coeguHEeHUA

CepBep paspbiBaeT coeAMHEHWEe NPU NoAyYeHUM coobLeHus

® C HeM3BECTHbIM TMMOM coobLeHns msgid,
® C A/IMHOW Size, He COOTBETCTBYIOWEN YKa3aHHOMY TUMY,
® C HOMepOoM CO0bLLEHMSA Seq, OTJANUYHbBIM OT OXKMAAEMOTO.

3.4. ObpabopTKa coobLLeHMA C NOBTOPAIOWMUMUCA KOM-
NOHEHTaMM U NoAAMMU

HekoTopble Tvnbl COOBLLEHMIA COAEePKaT KOMMNOHEHTbI U/WUAK NoAA, KOTopble MOryT 06/1a4aTh NPOU3BO/IbHBIM KOANYe-
CTBOM 3anuceit B ogHoM coobueHnn. O4HO COOBLLEHNE MOXKET BKAOYATb HECKO/IbKO MOBTOPAIOLLMXCA KOMMOHEHTOB U
nonei. Bce 04AHOTUMHbIE MOBTOPAOLLMECA KOMMOHEHTbI UMEIOT GUKCUPOBAHHYIO AJINHY.

MoBTOPAOWMMCA KOMNOHEHTY UM NOAO BCerga npeaLwecTsyoT 4Ba Nona — offset n count. MNone count COoAEePXUT KO-

nnyectBo 3anucei. Mone offset ykasbiBaeT Ha cmelleHMe (B 6aiTax) NepBoi 3anNnc KOMMNOHEHTa OTHOCUTEIbHO Havyana
[AHHOTrO NoAA; ero 3HaYeHne He MOXKeT BbITb MeHblue 4.

PucyHok 3.1. Cxema coobueHus ¢ ABYMA NOBTOPAIOLLMMUCA KOMMOHEHTAMU

frame

header

o It CmelleHne
groupA_offset=8 [int2] nepBoii
groupA_count=2 [int2] 3anucy rpynnel A

size < |groupB_offset=n [int2]
groupB_count=1 [int2] CmewseHne
nepeom
groupA—entry 1 3anucu rpynnol B

groupA —entry 2

groupB —entry 1
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MoBTopAtOWMECA KOMNOHEHTbI, B CBOKO oYepesb, TaKKe MOryT BKAKOYATb B cebs Aapyrue nostopAarouwmeca KOMNOHEHTbI
WMAn NonA. B aTom cnyyae Kaxaaa 3anncb KOMMOHEHTa CCbl1IaeTcA Ha CBOO rpynny 3anucen BNOXKEHHOrO KOMMOHEHTA.

PucyHokK 3.2. Cxema ABYyXYPOBHErO B/OXKEHUA KOMNOHEHTOB

groupC—entry 1

groupD_offset [int2]

groupD_count=1 [int2]

groupC —entry 2

groupD_offset [int2]

groupD_count=2 [int2] P

groupD —entry 1

groupD —entry 1

>
)l

groupD —entry 2

3.5. MpuknagHoi ypoBeHb

3.5.1. KaneHTCKuMe 3anpocbl

3.5.1.1. Noaaua nopy4yeHuUA

CmeweHune
nepso
3anucun

CmelleHne
nepsom
3anucu

[ns Toro 4ytobbl NoAaTb HOBOE NMOPYYEHUA B LWUJHO3 TOProBoM NaaTPopmbl, KAMEHT oTnpasaseT coobueHne AddOrder,
B KOTOPOM [O/KHbI BbITb YKa3aHbI:

* NaeHTUPUMKATOP TOProBOro MHCTPYMEHTa B nose instrument_id (cm. CipasovHUK UHCMpymMmeHmos),
* MHCTPYKUMIO MapLipyT3aummn B nonsx routing_dest, market, prime_exchange v routing_instruction,
e HanpaBneHue nopydyeHus B noe dir,
e 06bem NopydyeHus B Nosie amount,

¢ naeHTMdUKaTOP TOProBoro YieHa member_id, TOProBo-KAMPUHIOBO cyeTa account M KAMEHTCKUI Kog client_id.

[ns Bcex TMNOB NOpy4YeHUs, Kpome pbiHoYHOro (type=MARKET), aonxHa 6biTb onpedeneHa LeHa B none price. LleHa
3afaeTcsa B BUAE LENOro YMCNa, BOCEMb NOC/AEAHUX Pa3pAa0B KOTOpPOro byayT 06paboTaHbl Kak AecATUYHbIe pa3paabl.
Hanpumep: 123,45 ykasbiBaeTca Kak 12345000000. Yka3biBaemasn LeHa A01XKHa 6biTb KpaTHa MUMHMMA/IbHOMY LLIArY LIEHbI
(cm. CnpagoyHuk uHcMmpymeHmos).

Mopy4yeHune AOMKHO COOTBETCTBOBATL OAHOMY M3 TUMOB, KOTOPLIM ONpeaenaeTca 3Ha4YeHNEM NoJieit B coobLeHnu.

Tabauua 3.13. CooTBeTCcTBME TUMNA NOPYYEHUA U 3HAUYEHUA NOJIEN B cO0bLeHnn

Tun nopyyeHua

Heobxoaumble nona

PbiHOYHOE

type=MARKET, time_in_force=I0C

PblHOYHOE nopy4vyeHue, Ha-
npasnAemoe B ayKUMOH 3a-
KpbITUA

type=MARKET, time_in_force=0C

JIuMUTHOE nopydYeHue, Ha-
npasnfsemoe B ayKUMOH 3a-
KpbITHSA

type=LIMIT, time_in_force=0C, price

JINMUTHOE, aKTUBHOE A0 KOH-
Lla TOpProsoro AHA

type=LIMIT, time_in_force=Day, price

Fill or Kill (FOK)

type=LIMIT, time_in_force=FOK, price

Immediate or Cancel (I0C)

type=LIMIT, time_in_force=I0C, price

Alicbepr

type=ICEBERG, time_in_force=Day, amount_extra, price
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Tun nopyyeHua Heobxoaumbie nona

AnpecHoe type=NEGOTIATED, time_in_force=Day, price

CoobuieHre o0 nogayve NopyvyeHUa AOMKHO 0b6A3aTeNbHO coaepKaTb KAMEHTCKUMI MaeHTUGUKATOP NopyyYeHUA B none
clorder_id. Toprosas nnatdpopma TpebyeT yHUKANbHOCTU 3TOTO MAEHTUPUKATOPA B TEYEHNE TOPFrOBOTO AHA 414 KaXK[0ro
KNMEHTCKOTO LWt03a. Takke He pekomeHAyeTcst NOBTOPHO Mcnosb3osaTtb ClOrdID[11] OTKNOHEHHbIX NOPYYEHUN.

CooblLueHre 0 Nogaye agpecHOro NopPyYeHUn A0NKHO TaKKe AOMKHO BKAOYATb UAEHTUOUKATOP OTNPaABUTENS a4 PECHOr0
nopyyeHus initiator_party, naeHTnduKaTop NonyyeHusa agpecHoro nopydeHus ctrparty_id. Takke MoKeT 6bITb yKasaH
KOZ, ANA CBeAEeHUA afgpecHol caenkm match_ref: B aTom cnyyae BCTpeyHan agpecHas 3asBKa A0/KHA COAEPKaTb TaKow
e Kog, vHaye 3a8BKu He ByayT cBeAeHbl B CAESKY.

Mocne 06paboTKM KAMEHTCKOTO NopyyeHus Toprosas naatdopma b0 OTKAOHUT NopyuyeHue coobuieHnem RejectReport,
nmbo noateepauT npuHatue otdyetom AddReport.

MopyyeHre MOKET CONPOBOMKAATLCA KIMEHTCKMM KOMMeHTapuem B none comment (23 6aitta B koguposke UTF-8).

B KOHUe TOproBoi ceccum Bce aKTUBHble nopydeHus (time_in_force=Day) cHMMalOTCA M KAMEHT MOAy4YaeT oOTyeT
CancelReport co 3HayeHnem EXPIRED B nose cancel_reason.

Tabauua 3.14. dopmart coobweHna AddOrder: msgid=101, size=194

CmeweHune Mone Tun OnucaHue
[frame] frame CeCcCcUOHHbIN 3aros10BoK
0 [user_header] user_header CTaHOapTHbIM 3aros0BOK
20 instrument instrument KOMNOHEHT naeHTUdMKaLMm ToproBoro
WMHCTPYMEHTA
26 dir intl HanpasneHue nopyyeHua. 3HayeHumA:

e 1 (Buy): NoKynka;
e 2 (Sell): npogasa

27 type intl Tun nopy4veHua. 3HayeHuma:

1 (MARKET): pbIHOYHOE;

2 (LIMIT): numuTHOE;

101 (ICEBERG): aiicbepr;

e 103 (NEGOTIATED): agpecHoe

28 time_in_force intl Bpemsa gencreus nopyyeHus. 3HauyeHumA:

¢ 0 (Day): aKTMBHOE A0 KOHL,A TOProBo-

ro gHs;
e 2 (00): ayKUMOH OTKPbITHSA;
e 3(10QC): 10C;

4 (FOK): FOK;
e 7 (0OC): ayKUMOH 3aKpbITHA

29 passive_only intl 3apesepBupoBaHHOE Mnose. 3anonHAaAeT-
cA HyNeBbIm BaToMm.

30 auto_cancel intl Pexxm aBTOMATM4YeCKOro CHATWA nNpu
pa3pbiBe coeguHeHUA. 3HaueHuns:

e 0 (OFF): He cHUMATb Nopy4YeHUe aBTo-
MaTUYeCKY;

e 1 (AUTO_CANCEL): cHMmaTb nopy4e-
HWe aBTOMATUYECKN

31 pad intl 3apesepBupoBaHHOE nose. 3anonHAaAeT-
CA HyNeBbiM 6aiTom
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CmewieHue

Mone

Tun

OnucaHue

32

routing_instruction

int2

ANropuTMa MapLUpyTU3aLMM  OCTaTKa
nopyyeHus

34

routing_dest

int2

NaeHTUPUKATOP TOProBon NAOWAAKK
ncrnonHexmsa (cm. 3.5.1.1.1)

36

amount

int4

O6bem nopy4yeHus B n0Tax

40

amount_extra

int4

06bem BUAMMOW YacTW NOPYYEHMA B 10-
Tax. [oMKHO 6biTb 3ano/sHeHO npwu
type=HIDDEN naun HIDDEN_DYNAMIC

44

price

dec8

LleHa. [na peno ykasbiBaeTcA rofosas
[OXOOHOCTb B NPOLLeHTaxX

52

price_extra

dec8

JononHutenbHaa ueHa. Ana peno mo-
eT 6bITb yKa3aHa UeHa Caenku

60

flags

int8

MapameTpbl, 3aBUCALLME OT PbIHKA. 3Ha-
yeHue: 0x2000 (elgnoreDynamicLimits):
NPM3HaK WrHOPMPOBAHUA AMHaMMUYe-
CKMX /IMMMUTOB MO 3asBKe, [AOCTYy-
MeH TO/IbKO AnA JIorMHOB C dnarom
CAN_IGNORE_DYNAMIC_LIMITS

68

time_valid

time8n

MocneaHWn CPOK, KOraa NOpyYEHUE MO-
)KeT 6bITb NPUHATO TOProBoi naatdop-
Mom

76

date_expire

time4

[aTta 1 Bpema aBTOMaTUYEeCKOro CHATUA
nopydyeHus. B Tekyweli Bepcun f0MKHO
6bITb 3aMO/IHEHO HYNEM

80

account

account

KomnoHeHT VI,CI,eHTVId)MKaLI,VIVI K/INEeHTa,
nogarouwero nopyvyeHue

116

parties

otccodes

KOoMNOHEHT MaeHTUMKaLUM CTOPOH aa-
pecHoro nopyyeHus

148

comment

char23+1

KNMEHTCKMA KOMMEHTapuii K nopyde-
HUtO

172

extra_ref

asciil2

[onoNHUTENbHLIM UAEHTUOUKATOP 3a-
ABKM

184

extral

ascii4

3ape3epBUpoOBaHHOe nose. 3ano/HAeT-
cA HyneBbIMK BanTamm

188

prime_exchange

int2

OcHoBHaAa ToproBaa naowagKa. 3Haue-
HUA:

e 0 (DEFAULT);

e 1000 (SPB): OAO «CaHkt-MeTepbypr-
CKan bupa;

e 1001 (ECN): Bce AOCTyMNHbIE TOProBble
NAOLWAAKH;

e 1010 (MOEX_FOND): MocKoBckas
6upKa;

e 1015 (1B)

190

match_ref

int4

NaeHTUOUKATOP ANA cBefeHus agpec-
HOro nopyyeHus

3.5.1.1.1. BO3MO}XHOCTM MapLIpyTU3aLUUN NOPYYEHUA

KNMeHT 3agaeT mapwpyTm3aumio NopyyeHms codeTaHnem YyeTbipex 06sa3atesibHbiX noaei:
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1. routing_dest — yKasaHue cnocoba UCNoIHEHMA NOPYYeHUs; AonycTumoe 3HavyeHne TRADSYS (Haunyylee ucnosHe-
HWe Toproeoi nnatdopmoit);

2. market — yKkasaHue Ha TOprosble NAoLWaAKN UCNONHEHUA; A0NYCTMMOe 3HaYeHMe TRADSYS (Hamnydliee UCnoaHeHue
Ha BCeX AOCTYMHbIX BUPIKax);

3. routing_instruction — npuKas o gencTBUKN C HeCBeAEeHHbIM OCTAaTKOM NOPYYEeHUs; AONYCTMMOe 3Ha4YeHue 0x0 (naccus-
HaA mapLwpyTM3aums);

4. prime_exchange — OcHOBHas Toprosas N/owazkKa, Ha KOTopyto byaeT HanpasaeH OCTAaTOK NMOPYYEHWUsA; 3HAYEHUA CM.
3.5.5. B cniyyae oTcyTCTBUA 3HAYeHMA byaeT noactaBneHa bupyKa, KOTopas yKasaHa B fOKyMeHTe CrIUCOK YeHHbIx by-
maez, docmynHsix 8 bpokepcKoli nodcucmeme, pasmellleHHOM Ha caite HIM PTC http://nprts.ru.

3.5.1.2. CHATUe HecBeAEeHHOro OCTaTKa NopyyYeHus

Mocne Toro Kak 6upKeBble 3aABKM BbINN BbICTaB/IEHbI HA TOPrOBbIX MNOWAAKAX, KNMEHT UMEET BO3MOMKHOCTb CHATL HeCBe-
[OEHHbIN OCTaTOK MopyyeHus. [ns aToro HeobXxoAMMO HanpasBuUTb B LWKO3 TOProBoi naatdopmsl 3anpoc CancelOrder,
B KOTOPOM CHMMaemMoe NopyyYeHne A0MKHO ObiTb MAEHTUPULMPOBAHO OAHUM U3 AByx nonei: clorder_id waun order_id
(&na cHATUA NopyYeHMA NOAAHHOTO JIOTMHOM, OT KOTOPOTO MOJIYYEH AAHHbINM 3aNpocC Ha CHATUE). MPU CHATUM NopyYeHUsn,
NOZaHHOIO C APYrOro JI0rMHa, BO3MOXHA TOJ/IbKO MAEHTUdGMKauma npu nomoLm nons order_id. Mons instrument_id, dir,
type v client_id TakKe aBnsoTcs 06s3aTe/IbHbIMMU.

Ta6bnuua 3.15. UaeHTUDUKaLMA CHUMAEeMOro Nopy4yeHus

DeiictBue Heobxoaumbie nons

CHATME NopyYeHUs, NOAAHHOIO JIOTMHOM, OT KoToporo nosyyeH | clorder_id nau order_id, instrument_id, client_id,
AaHHbIM 3aNpocC Ha CHATKE dir, type

CHATWe nopy4vyeHns, NoAaHHOro C A4PYroro JIornHa order_id, instrument_id, client_id, dir, type

MNocne 06paboTkM 3anpoca Toprosas naatpopma nMbo noaTBEPAMUT CHATUE NopydeHna otyeTtom CancelReport, 6o oT-
KNOHUT ero coobuieHnem RejectReport. B ciydae oTkn0eHMA 3anpoca Ha cHATUe no order_id atoT ngeHtudumkaTop byaet
YKasaH B none extra_data0.

Tabnunua 3.16. Popmat coobueHua CancelOrder: msgid=102, size=72

CmelwieHune Mone Tun OnucaHue
[frame] frame CeccUOHHbIN 3aros10BoK
0 [user_header] user_header CTaHAapTHbIM 3aroN0BOK
20 instrument instrument KOMMNOHEHT nAeHTUPUKaLUM TOProBOro
WHCTPYMEHTa
26 dir intl HanpasneHue nopyyeHuna. 3HayeHuA:

e 1 (Buy): nokynkKa;
e 2 (Sell): npogara

27 type intl Tun nopy4veHuna. 3HayeHuma:

¢ 1 (MARKET): pbIHOYHOE;

e 2 (LIMIT): nMMUTHOE;

e 101 (ICEBERG): alicbepr;

e 103 (NEGOTIATED): aapecHoe

28 order_id int8 NpeHTUdUKaTOp NopyyeHus, NpUCBOEH-
Hblli TOProBow nNaatdopmoi

36 account account KOMNOHEHT maeHTUOMKALMU KAUEHTa,
nogasLiero nopy4yeHue
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3.5.1.3. CHATME MHOXKeCTBa NOPYYEeHUMN

CHATME MHOKECTBa NOpyYeHUit AOCTYMHO B HECKO/IbKMX PEXMMAX, B COOTBETCTBUM C KOTOPbIM A0/XeEH bbiTb chopmmpo-
BaH 3anpoc MassCancel.

3HayeHue noas clorder_id He AO/IKHO HAYMHATBLCS C NpeduKca onlogout_.

Mcnonb3yemblit pexxnmm CHATUA MOPYYEHWU ycTaHaBAMBaETCA 3HauyeHWem nona mode. Mons 8 coobuweHnn MassCancel
[O0/IKHbI BbITb 3aM0/IHEHbI CTPOrO B COOTBETCTBUM C BbIBPAHHbIM PEXMMOM.

Tabnuua 3.17. PeXXMMbl CHATUA MHOXeCTBa NOpy4YeHUin

3HaueHue |Pexkum Deiicreue Heobxoaumble nons

7 BY_LOGIN CHATUE NOPYYEHU, NOAaHHbIX IOTMHOM, KOTOPbIN Ha- | clorder_id
npaBwu AaHHbIN 3aNpoC Ha CHATUE

23 BY_INSTR_LOGIN CHATWE BCEX MOPYYEHUMN MO yKa3aHHOMY MHCTpyMeH-|clorder_id, instrument_id,
Ty, NOAAHHbIX NOTMHOM, KOTOPbIN Hanpasua AaHHbIN [source_id
3anpoc Ha cHATHe

39 BY_INSTR_ACCOUNT  |cHATMe BCex NMOpYyYeHU No yKasaHHbIM MHCTPYMeHTY |clorder_id, instrument_id,
M TOProBO-KANPUHTOBOMY CHETY source_id, account

55 BY_INSTR_CLIENT CHATUE BCEX MOPYYEHUIN MO YKa3aHHbIM MHCTPYMeHTY | clorder_id, instrument_id,
M K/IMEHTCKOMY Koay source_id, client_id

Mpu BblIbOpE pekMma CHATUA MOPYYeHMI, NOAaHHbIX NOTMHOM, OT KOTOPOro MoydYeH AaHHbIA 3anpoc Ha cHatue (7
(BY_LOGIN)), HegonycTMmo 3anonHeHue noselt instrument_id un source_id.

Mocne 06paboTkM 3anpoca Toprosasa naaTdopma NOATBEPANUT CHATUE KaXKAOro NOPyYeHUA OTAENbHbIM CoOobLLeHMEM
CancelReport n 3aTem BbiwneT otyeT MassCancelReport.

Tabauua 3.18. dopmart coobweHna MassCancel: msgid=103, size=63

CmelweHune Mone Tun OnucaHue
[frame] frame CeccUOHHbIN 3aros10BoOK
0 [user_header] user_header CTaHAapTHbIN 3aroN0BOK
20 instrument instrument KOMNOHEHT naeHTUdMKaLMm ToproBoro
WMHCTPYMEHTA
26 mode intl PeXXMm CHATMA MHOMEecTBa MOPYYEHUN.
3HaveHusA:

e 7 (BY_LOGIN): cHATW1E NOpyYeHUid, No-
[JaHHbIX IOTUHOM, KOTOPbIN HanpaBun
[AaHHbIM 3aNpocC Ha CHATKE;

e 23 (BY_INSTR_LOGIN): cHaTue Bcex
NMopyYyeHU NO yKasaHHOMY WMHCTpPY-
MEHTY, NOAAHHbIX JIOTUHOM, KOTOPbIV
HanpasW AaHHbIW 3aMpoOC Ha CHATUE;

e 39 (BY_INSTR_ACCOUNT): cHAaTue
BCEX MOPYYEHUI NO YKA3aHHbIM WH-
CTPYMEHTY U TOProBO-KJAMPUHIOBOMY
cuery;

e 55 (BY_INSTR_CLIENT): cHATWe Bcex
NMOPYyYEHUIM MO YKA3aHHbIM WMHCTPY-
MEHTY U K/IMEHTCKOMY Koay

27 account account KomMnoHeHT naeHTUdMKaLMM yHacTHUKa
TOProBe, TOProBO-KAMPUHIOBOrO CYeTa M
K/IMEHTCKOTO KoAa
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3.5.1.4. ABTOMaTHU4YeCKoe CHATUE NopyyYeHui

HecBegeHHble OCTAaTKM MOPYYEHUSA MOTyT ObiTb aBTOMATMYECKM CHATbI NMPU pPaspbiBe COeAUMHEHMA C IOTMHOM, KOTO-
pbim 6bl10 NOAAHO 3TO MopyyeHue. [na 3Toro npu nopgade nopyyveHus coobuweHnem AddOrder B none auto_cancel
[oMKeH bbITb ycTaHoBAeH npusHak AUTO_CANCEL. Korga nopyyeHve aBTOMATUYECKU CHATO, KNMEHTY byaeT Hanpas-
/IeH OTYeT (KOTopbIi OH CMOXET NONY4YUTb Nocae BOCCTaHOBNAEHUA coeanHeHus) CancelReport ¢ yKaszaHMemM NpUUYUHBI
reason=DISCONNECT.

MNocne BOCCTAaHOB/MEHUA COEAMHEHUA KAMEHT nonyuut otyeT MassCancelReport ¢ KAMEHTCKUM MAEHTUOUKATOPOM
clorder_id, HaunHatowmmca ¢ npedumkca onlogout_.

3.5.1.5. OTKNOHEeHuMe BCTPEYHOro aapecHOro nopy4yeHuns

KNMEHT MMeeT BO3MOMKHOCTb OTKNOHWUTb BCTPEYHYIO agpecHyto 3anaBKy. [lns 3Toro Heob6xoaMMo HanpaBuTb B LUAIO3 TOp-
rosoii nnatdopmsl 3anpoc CounterDecline, KoTopoe A0MKHO cOAepKaTb NOAA: KANEHTCKUIA OAEHTUOUKATOP NOpyYeHUs
clorder_id, naeHtndurkatop oTnpasuTens agpecHoro nopyyeHus initiator_party, ngeHTuduKaTop NoNyyeHUa agpecHoro
nopydeHus ctrparty_id u Kog ans ceeaeHus agpecHoro nopydeHus match_ref.

Mocne 06paboTKM 3anpoca Toprosan naaTdopma NMM60 OTKNOHUT ero coobuieHmnem RejectReport, nMbo noaTBEPAMUT CHA-
Tue nopyyeHuns coobueHnem CounterDeclineReport.

Tabnuua 3.19. Popmart coobueHuna CounterDecline: msgid=105, size=72

CmewieHue Mone Tun OnucaHue
[frame] frame CeccuOHHbIN 3aronoBoK
0 [user_header] user_header CTaHAapTHbIM 3arosI0BOK
20 instrument instrument KOMMNOHEHT MAeHTUPUKALUM TOProBOro
WHCTPYMEHTa
26 dir intl HanpasneHue nopyyeHuna. 3HaueHus:

e 1 (Buy): nokynkKa;
e 2 (Sell): npogara

27 type intl Tun  nopydveHuAa. 3HadeHue: 103
(NEGOTIATED): agpecHoe
28 parties otccodes KoMnoHeHT ngeHTMdMKaLmMm CTOPOH aj-

pecHoro nopyyeHus

60 order_id int8 NaeHTUdUKaTop NopyYeHms, NPUCBOEH-
HbIX TOprosoi naatdopmoi

68 match_ref int4 NaeHTUPUKaTOp ONs coBeplleHuA ag-
pecHom caenku

3.5.2. OTuetbl TOprosou naarpopmboil

3.5.2.1. OtyeT 06 OTKNIOHEHUU

K/NIMEHTCKMI1 3anpocC NPUKNAAHOMO YPOBHA, HE COOTBETCTBYIOLLMIA MPaBam AOCTyNa JIOrMHa, COAEPKallmil HEBEPHbIE 3Ha-
YyeHua IMbo HedOCTYMHbIN ANA UCNONHEHUA (Hanpumep, BCNEACTBME OTCYTCTBUA TOProB), OTK/IOHAETCA cooblieHnem
RejectReport. B nosie reason ykasaH Ko NPUUYMHbI OTKIOHEHUA, NOJIe Message MOMKET CoAep KaTb cneundurumposaHHoe
onMcaHne NPUYUHbBI OTKNOHEHNA UK NapameTpbl.

Tabnuua 3.20. Popmat coobuieHua RejectReport: msgid=201, size=91

CmeweHune Mone Tun OnucaHue
[frame] frame CecCcUOHHbIN 3aros10BoK
0 [gate_header] gate_header CTaHOapTHbIM 3aroN0BOK
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CmewieHue Mone Tun OnucaHue

46 market int2 ToproBaa naowagka, OTKAOHMBLUAA
KJMEHTCKMI NPUKas

48 reason int2 Koa, nprMynHbI OTKIOHEHUA

50 message char32+1 MapameTpbl KoAa OTKNOHEHMA UK TEK-
CTOBOE OMMCaHWNE NPUYMHbI

83 extra_data0 int8 NaeHTUPUKATOp nNOpyyYeHua, YKasaH

NPW OTKJOHEHMM 3aMpoca Ha CHATME No
order_id

3.5.2.2. OTtyeT 0 NOCTAaHOBKE NOpy4YeHUs

Mpu ycnewHoM NPUHATAM NOPYYeHUA TOProBoi NAaTGoPMOit W03 HanpasaseT KAneHTy otdeT AddReport, coaepskawmii
naeHTMounKaTop order_id, yHMKanbHbIV B TeYeHME TOProBOM ceccun. TaKKe OTYET BK/OYAET B CEHA KNMEHTCKUIN MAEHTH-
¢dukaTop nopyderus clorder_id u Bce napameTpbl NOPyYeHUs.

OT4yeT O NOCTAHOBKE a[PECHOrO MOPYYEHUA TAKXKE COAEPHMUT WUAeHTUUKATOPbI KOHTpareHToB initiator_party

u ctrparty_id v Kog, ans ceeaeHns agpecHoro nopyyderna match_ref.

Mocne pasbueHus NopyyeHUs Ha BUprKeBble 3aABKU U UX MAPLUPYTM3aLMWM Ha TOProBble M/OLWAAKN CUCTEMA OXKUOAET
OTK/IMKA OT BMpPXKU. B ciyyae npuHATUA 3a8BKM BUprKelt KnneHTy byaeT HanpasneH otyeT AddReport, coaeprKawmii napa-
MeTPbl 3aBKM 1 bupkeBol ngeHtudunkaTop exch_orderid. Ecam 6uprKa OTKIOHWAA 33aABKY, TO CEPBEP HAMNPaBUT KANEHTY

oT4yeT 06 oTKNOHeHMM RejectReport.

Tabauua 3.21. dopmart coobweHna AddReport: msgid=202, size=258

CmeweHune

Mone

Tun

OnucaHue

[frame]

frame

CeCccHOHHbIM 3aronoBOoK

[gate_header]

gate header

CTaHAapTHbIN 3aros0BOK

46

instrument

instrument

KoMnNoHeHT naeHtTudmKaumMm ToproBoro
WHCTPYMEHTa

52

dir

intl

HanpaeneHue nopyyeHus. 3HaYeHUs:

¢ 1 (Buy): nokynka;
e 2 (Sell): npogasa

53

type

intl

Tun nopyyeHunn/3anBKu. 3HaUYEHUA:

e 1 (MARKET): pblHO4YHOE;

e 2 (LIMIT): nMmUTHOE;

e 101 (ICEBERG): aticbepr;

e 103 (NEGOTIATED): agpecHoe;

e 104 (OUT_OF_BOOK): BHeayKUMOH-
Hoe

54

time_in_force

intl

Bpema paeictBuA nopydveHua/3anBKu.
3HayeHwuA:

¢ 0 (Day): akTMBHOE A0 KOHL,A TOProso-
ro AHS;

2 (00): ayKUMOH OTKPbITUS;

3 (10C): 10C;

4 (FOK): FOK;

e 7 (OC): ayKUMOH 3aKpbITUA

55

passive_only

intl

3apesepBunpoBaHHOe Mnose. 3anosHAeT-
€A Hynesbim 6aiToM.
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CmewieHue Mone Tun OnucaHue

56 auto_cancel intl Pexnm aBTOMaTMYECKOro CHATMA NOpY-
YeHMA NpU paspbiBe coeanHeHuna. 3Ha-
yeHua:
e 0 (OFF): He cHUMATb Nopy4YeHue aBTo-

MaTUYECKHU;
e 1 (AUTO_CANCEL): cHMmaTb nopyye-
HMe aBTOMATUYECKMU

57 pad intl 3apesepBupoBaHHOE nose. 3anonHAeT-
cA HyNeBbiM 6aTom

58 routing_instruction int2 ANropuTM mapLupyTmMsaumm octaTka no-
pyyeHus

60 routing_dest int2 NaeHTUdUKaTop Toprosoi nNaowaaxkm

62 amount int4 0O6bem nopyyeHunsn/3anBKu

66 amount_extra int4 O6bem BMAMMOM YacTn nopyyeHus/3a-
ABKM

70 price dec8 LleHa. [lna peno yKasblBaeTcA ronosan
[0XO4HOCTb B MPOLLEHTax

78 price_extra dec8 LleHa caenkn. 3anonHaeTca TONbKO AN
peno
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CmewieHue Mone Tun OnucaHue
86 flags int8 MapameTpsbl, 3aBUcALLME OT PblHKA. 3Ha-
yeHua:

¢ 0Ox1 (eUserlLastRec): nocneagHee coob-
LEeHMe TPaH3aKUMK: NocnegHuin ot-
YeT O CAE/IKAX, 3aK/II0YEHHBIX B pam-
Kax OLHOW TpaH3aKuuu;

e 0x2 (eMMObligations): npusHak wuc-
NMOJIHEHUA MapKeT-melikepom BHyT-
peHHel 6UpPKN cBOMX 06A3aTENbCTB,
NpUCBaMUBAETCA BUAUMbIM JTIUMUTHBIM
3asBKam;

e 0x4 (eNoMMTrade): npu3HaK 3asBKK
MapKeT-melKkepa BHyTpeHHen 6up-
W, KOTOPas He [O/IKHA CBOAWUTCA C
3as1BKOM ApYroro mapKeT-meiikepa;

e 0x8 (ePresettlement): coenka npeg-
NMOCTaBKU;

e 0x10 (eExternalActivity): onepauus
6blna coBeplieHa Yepes nHTepodeincsl
BHELUHEeM NAoWaaKu;

e 0x20 (eDelivery): caenka noctaBky;

e 0x40 (eDeliverySwapGood): nepeHoc
[06pPOCOBECTHOrO Yy4YacTHUKA B XoAe
NMOCTaBKU;

e 0x80 (eDeliverySwapBad): nepeHoc
Hef06pPOCOBECTHOIO YHACTHUKA B XO-
[ie NOCTaBKy;

e 0x100 (eDeliveryDonorTrade): nocra-
BOYHbIA MEPEHOC YYacTHUKA C Mpu-
B/IeYEHMEM JOHOPA;

e 0x200 (eNoSystem): npu3HaK agpec-
HOM COeNKY;

e 0x2000 (elgnoreDynamicLimits): npu-
3HaK UrHOPUPOBAHUA AMHAMMYECKUX
JIMMUTOB MO 3a5BKe;

e 0x40000 (eLimitedMargin): npusHak
orpaHuyeHHoro obecneyeHus

94 date_expire time4 [aTa n BpemAa aBTOMATUYECKOro CHATUA
nopy4yeHus

98 time_valid time8n MocnegHWn CpoK, Koraa nopy4yeHue
MOrno 6bITb NPUHATO TOProBoW NAaT-
dopmoi

106 account account KOMMNOHEHT WAEHTUPUKAUNKN KNIMEHTa,

nogaswero nopyvyeHue

142 parties otccodes KoMnoHeHT ngeHTMdMKaLmMm CTOPOH aja-
pecHoro nopy4eHua

174 order_id int8 NaeHTUdUKaTop NopyYeHms, NPUCBOEH-
HbI TOoprosoi naatdopmoi

182 orig_orderid int8 NAaeHTUPUKATOp MCXOAHOTO NOpPYYeHHUS,
3aMno/IHAETCA NPU U3MEHEHUM MapameT-
pPOB NOPYYEHUA KNNEHTOM
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CmewieHue Mone Tun OnucaHue
190 exch_orderid ascii20 NaeHTUdUKaTop 3a8BKM, NPUCBOEHHbIN
bupxen
210 price_entry intl Homep uUeHOBOro ypoBHA MO OTHOLle-
HMIO K NIydLLEeMY, Ha KOTOpPbIW nonana 3a-
ABKa. B TeKyLLel Bepcmm cucTembl He 06-
pabaTtbiBaeTcs.
211 padl asciil 3apesepBUpoBaHHOE nose. 3anonHAeT-
CA HyNem
212 comment char23+1 KNMEHTCKMA KOMMEHTapuii K nopyde-
HUtO
236 extra_ref asciil2 JononHuTenbHbIn naeHTUdUKaTOp 3a-
ABKM
248 extral ascii4 JononHntenbHoe TEKCTOBOE NoJsie
252 prime_exchange int2 OcHoBHaAa ToproBaa naowagKa. 3Haue-
HUS:
¢ O (DEFAULT);
e 1000 (SPB): OAO «CaHkT-MeTepbypr-
cKanA bupxar;
e 1001 (ECN): Bce AOCTyMNHbIE TOProBble
naowagkKku;
e 1010 (MOEX_FOND): MocKoBckas
6upKa;
e 1015 (IB)
254 match_ref int4 NaoeHTudukatop gns ceeneHus agpec-
HOW caenKkm

3.5.2.3. OTyeT 0 BCTPEYHOM aApPECHOM NOpPYyYEHUU

Mpy ycnewHom MNPUHATAM aAPECHOro MOPYyYEHUA TOProBoM NNAaTGOPMOM LWAKO3 HAMPABAAET K/AWEHTY oOT4yeT
CounterReport, cogep:Kawwmit ugeHTMomnkatop order_id, yHMKaNbHbI B TEUEHME TOProBOW ceccum. TaKxKe OTYET BKAKOYAET
B ce6s KNMEHTCKUIN naeHTMounKaTop nopydeHus clorder_id, naeHtndurKatopbl KOHTpareHToB initiator_party u ctrparty_id
W BCe NapameTpbl NOpyYeHUs.

Tabnuua 3.22. dopmar coobueHusa CounterReport: msgid=203, size=122

CmewieHue Mone Tun OnucaHue
[frame] frame CeCcCUOHHbI 3aroN0BOK

0 [gate_header] gate_header CTaHAapTHbIM 3arosI0BOK

46 instrument instrument KomnoHeHT ngeHtndmkaLmm Toprosoro
MHCTPYMEHTa

52 dir intl HanpasneHwe nopy4yeHuna. 3HaveHuna:
e 1 (Buy): nokynkKa;
e 2 (Sell): npogara

53 type intl Tun  nopydveHuAa. 3HadeHue: 103
(NEGOTIATED): agpecHoe

54 amount int4 Obbem

58 price dec8 LeHa. [lna peno ykasbiBaeTcA ronosas
[OXOOHOCTb B MPOLLEHTaX
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CmewieHue

Mone

Tun

OnucaHue

66

price_extra

dec8

JononHutenbHas ueHa. Ana peno yka-
3bIBAETCA LleHa CAENKM

74

flags

int8

MapameTpbl, 3aBUCALLME OT PbIHKA. 3Ha-
YyeHun:

e 0Ox1 (eUserlLastRec): nocneagHee coob-
LWeHWe TpaH3aKLMK: nociegHuin oT-
YeT O CAe/Kax, 3aK/OUYEHHbIX B pam-
Kax 04HOW TPaH3aKuuu;

e 0x2 (eMMObligations): npusHak uc-
NOJSIHEHNA MaApPKeT-MenKepom BHyT-
peHHel BUpKN cBoMx 06A3aTenbCTs,
npwvcBanBaeTcs BUGUMbIM IMMUTHbBIM
3aABKam;

e 0x4 (eNoMMTrade): NnpusHaK 3anaBKK
MapKeT-menkepa BHyTpeHHel 6up-
M, KOTOpas He AO0/KHA CBOAMUTCA C
3asBKOM APYroro mapkeT-menkepa;

e 0x8 (ePresettlement): caenka npea-
NoCTaBKK;

e 0x10 (eExternalActivity): onepaumsa
6bla coBeplueHa Yepes nHTepdeicsl
BHeLLHel NNoLWaaKK;

e 0x20 (eDelivery): caenka nocraBku;

e 0x40 (eDeliverySwapGood): nepeHoc
[06pOCOBECTHOrO y4aCTHUKA B Xoae
NoCTaBKK;

e 0x80 (eDeliverySwapBad): nepeHoc
Hef0bpOCOBECTHOrO Y4aCTHUKA B XO-
[e NoCTaBKu;

e 0x100 (eDeliveryDonorTrade): nocrta-
BOYHbIN NEpPeHOC y4yacTHWKa C npu-
B/leYEHMEM J0HOP3;

e 0x200 (eNoSystem): npusHaKk agpec-
HOW CAENKY;

e 0x2000 (elgnoreDynamicLimits): npu-
3HaK UrHOPUPOBAHUA SUHAMMUYECKUX
JNIMMWUTOB MO 33ABKE;

e 0x40000 (eLimitedMargin): npusHak
orpaHuyeHHoro obecneyeHusn

82

parties

otccodes

KomnoHeHT naeHTMduKaLmm CTOpoH af-
pecHoro nopyyeHus

114

order_id

int8

NpeHTMOUKaTOp NopyYeHus, MPUCBOEH-
HblIl TOProBoi naaThopmoi

3.5.2.4. OtueT 0 caenke

Mpu cBEAEHUM 3aABKM B CAE/KY TOProsas naatdopma HanpaBAseT KAMEHTY OT4YeT o caenke Execution. Mpu aTom oaunH
OTYET MOKET CoAepKaTb MHGOPMALMIO O HECKOJIbKUX CAE/KaX, COBEPLUEHHbIX Ha O4HOM TOProBoi NAoWaaKe, KoTopas
yKasaHa B nosie exec_market (3HaueHus cm. B 3.5.5).

MapameTpbl caenku (LeHa, 06bem M YHUKaNbHbIN NAEHTUGUKATOP) coaepKkaTca B NnosTopsAtoweica rpynne deals. Koau-
YecTBO 3anuceit B 3TOM rpynne (To ecTb KONMYECTBO OTYUMTbIBAEMbIX CAE/OK) yKasaHo B nose deals_count. CoobuieHune
Execution umeeTt guHaMMUUYECKMI1 pasmep: OH 3aBUCUT OT KosiMyecTsa 3anucelt B rpynne deals. (06 ocobeHHocTAx obpa-
60TKM coobueHns cm. 3.4.)
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Tabauua 3.23. dopmart coobeHusn Execution: msgid=207, pasmep guHamuueckuii

CmewieHue Mone Tun OnucaHue
[frame] frame CeccUOHHbIN 3aroNo0BoOK
0 [gate_header] gate header CTaHZapTHbIN 3arosI0BOK
46 instrument instrument KoMnoHeHT naeHTndmMKaumm ToproBoro
WHCTPYMEHTA
52 dir intl HanpasneHue nopyyeHuna. 3HayeHumA:

¢ 1 (Buy): nokynkKa;
e 2 (Sell): npogarka

53 type intl Tun nopyyeHunn/3anBKku. 3HaUYEHUA:

e 1 (MARKET): pblHO4YHOE;

e 2 (LIMIT): nMMUTHOE;

e 101 (ICEBERG): aticbepr;

e 103 (NEGOTIATED): agpecHoe;

e 104 (OUT_OF_BOOK): BHeayKUMOH-
Hoe

54 price dec8 LleHa nopyyeHuna. na peno yKasbiBaeT-
CA rofoBasA [AOXOAHOCTb B NPOLEHTaXx

62 price_extra dec8 3anpawwnBaemasn ueHa. [1na peno moxket
6bITb YKa3aHa LLeHa caAenku
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CmewieHue

Mone

Tun

OnucaHue

70

flags

int8

MapameTpbl, 3aBUCALLME OT PbIHKA. 3Ha-
YyeHwusn:

¢ 0Ox1 (eUserlLastRec): nocneagHee coob-
LEeHMe TPaH3aKUMK: NocnegHuin ot-
YeT O CAE/IKAX, 3aK/II0YEHHBIX B pam-
Kax OLHOW TpaH3aKuuu;

e 0x2 (eMMObligations): npusHak wuc-
NMOJIHEHUA MapKeT-melikepom BHyT-
peHHel 6UpPKN cBOMX 06A3aTENbCTB,
NpUCBaMUBAETCA BUAUMbIM JTIUMUTHBIM
3asBKam;

e 0x4 (eNoMMTrade): npu3HaK 3asBKK
MapKeT-melKkepa BHyTpeHHen 6up-
W, KOTOPas He [O/IKHA CBOAWUTCA C
3as1BKOM ApYroro mapKeT-meiikepa;

e 0x8 (ePresettlement): coenka npeg-
NMOCTaBKU;

e 0x10 (eExternalActivity): onepauus
6blna coBeplieHa Yepes nHTepodeincsl
BHELUHEeM NAoWaaKu;

e 0x20 (eDelivery): caenka noctaBky;

e 0x40 (eDeliverySwapGood): nepeHoc
[06pPOCOBECTHOrO Yy4YacTHUKA B XoAe
NMOCTaBKU;

e 0x80 (eDeliverySwapBad): nepeHoc
Hef06pPOCOBECTHOIO YHACTHUKA B XO-
[ie NOCTaBKy;

e 0x100 (eDeliveryDonorTrade): nocra-
BOYHbIA MEPEHOC YYacTHUKA C Mpu-
B/IeYEHMEM JOHOPA;

e 0x200 (eNoSystem): npu3HaK agpec-
HOM COeNKY;

e 0x2000 (elgnoreDynamicLimits): npu-
3HaK UrHOPUPOBAHUA AMHAMMYECKUX
JIMMUTOB MO 3a5BKe;

e 0x40000 (eLimitedMargin): npusHak
orpaHuyeHHoro obecneyeHus

78

exec_market

int2

Toproeas njouiagka, Ha KoTopoi bbi-
/11 COBepLUEHbl CAENKM (3HAYEeHUA CM. B
3.5.5)

80

account

account

KomnoHeHT mnaeHTUdUKauumn KaneHTa,
noAasLIero nopyyeHue

116

parties

otccodes

KomnoHeHT naeHTMdMKaumnm CTOpoH as-
pecHoro nopyyeHus

148

order_id

int8

NpeHTUdUKaTOp NopyyeHus, MpUCBOEH-
HbI TOProBoi naaThopmoit

156

exch_orderid

ascii20

NaeHTUdUKaTop 3aABKKU, NPUCBOEHHbIN
6upxen

176

amount_rest

int4

AKTUBHBbI OCTAaTOK NOpyYeHnn

180

deals_offset

int2

CmelleHne nepsBoi 3anucu  rpynnbl
deals OTHOCUTENbHO Hayana [AHHOMO
nons
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CmewieHue Mone Tun OnucaHue
182 deals_count int2 Konunuectso 3anucei rpynnbl deals
> deals deal KOMMOHEHT, ONMCbIBAOWMI CAENKN

3.5.2.5. Ot4yeT 0 CHATUM NOpyYeHUA

Mpun ycnewHoM CHATMM NOPYYEHUA TOProBaa naatopma HanpasaseT KAUeHTY oTyeT o cHATuM CancelReport. OTyeT co-
[OEPKUT OCHOBHbIE MAapaMeTpbl MOpydYeHUs, naeHTMdUKaTopbl NopyyeHus B nonsx order_id v clorder_id, a Tak»ke npuun-
HY, N0 KOTOPOW Nopy4yeHue 6blA0 CHATO B NoJe reason.

Ecnam nopyyerune Immediate Or Cancel He 6b1710 cBEAEHO LLEIMKOM, TO HECBEAEHHbIN OCTAaTOK CHUMAETCA BUpPIKEN U KANEHT
nony4uT otyet CancelReport co 3HaueHnem EXPIRED_NOTRADES B none reason.

B c/yyae BO3MOMKHOCTM 3aK/IHOUEHUA KPOCC-CAENKM HECBEAEHHDbIN OCTAaTOK BXOAALWMMN 33aABKM CHUMAETCA BUpPIKeN 1 Kan-
eHT nosyumnt otyeT CancelReport co 3HaueHnem EXPIRED_CROSSTRADE B nosie reason. [Mpy 3ToM BCe CAE/NKM C 3aABKaMM
Ha LLEHOBOM YPOBHE KPOCC-3asABKM U NPEeALEecTBYIOLMX 3aKIH04AIOTCA B 0ObIMHOM pexxunme.

B cnyyae ecnn BxogAwLan 3aaBKa Npu BbICTaBAEHMN HE MCNOJIHAETCA LLe/IMKOM, a ee OCTAaTOK BbICTaBAAETCA B ovyepenb

KOTMPOBOK M NPW 3TOM MOMKET BO3HUKaET NepecevyeHne BUAMMbIX Pa3HOHAMNPABAEHHbIX YPOBHEN odepean 3aABOK, TO
HecBeAeHHbI 0CTaTOK BXOAALLEN 3asiBKM DyAeT OTKIOHEH BUprKel c yKazaHuem npuumnHbl EXPIRED_ORDERBOOK_CROSS.

Tabnuua 3.24. Popmat coobuieHuna CancelReport: msgid=204, size=152

CmewieHue Mone Tun OnucaHue
[frame] frame CeccUOHHbIN 3aronoBoK
0 [gate_header] gate_header CTaHAapTHbIM 3arosI0BOK
46 instrument instrument KOMMNOHEHT MAEHTUPUKALUM TOPrOBOrO
WHCTPYMEHTa
52 dir intl HanpaBneHue nopyyeHuna. 3Ha4eHums:

e 1 (Buy): nokynkKa;
e 2 (Sell): npogaa

53 type intl Tvn nopy4YyeHunn/3anaBKKU. 3HaYEHUA:

1 (MARKET): pblHOYHOE;

2 (LIMIT): numnTHOE;

101 (ICEBERG): aticbepr;

103 (NEGOTIATED): agpecHoe

54 amount int4 CHATbIN 06bem
58 amount_rest int4 AKTUMBHbIN OCTaTOK NOC/1e CHATUSA
62 price dec8 Lera. [lna peno ykasblBaeTca rofosas

AO0OXOAHOCTb B NPOLLEHTAxX

70 price_extra dec8 3anpawwnsBaemas ueHa. na peno moxer
6bITb yKa3blBaeTCA LeHa CAeNKn
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CmewieHue Mone Tun OnucaHue
78 flags int8 MapameTpsbl, 3aBUcALLME OT PblHKA. 3Ha-
yeHua:

¢ 0Ox1 (eUserlLastRec): nocneagHee coob-
LEeHMe TPaH3aKUMK: NocnegHuin ot-
YeT O CAE/IKAX, 3aK/II0YEHHBIX B pam-
Kax OLHOW TpaH3aKuuu;

e 0x2 (eMMObligations): npusHak wuc-
NMOJIHEHUA MapKeT-melikepom BHyT-
peHHel 6UpPKN cBOMX 06A3aTENbCTB,
NpUCBaMUBAETCA BUAUMbIM JTIUMUTHBIM
3asBKam;

e 0x4 (eNoMMTrade): npu3HaK 3asBKK
MapKeT-melKkepa BHyTpeHHen 6up-
W, KOTOPas He [O/IKHA CBOAWUTCA C
3as1BKOM ApYroro mapKeT-meiikepa;

e 0x8 (ePresettlement): coenka npeg-
NMOCTaBKU;

e 0x10 (eExternalActivity): onepauus
6blna coBeplieHa Yepes nHTepodeincsl
BHELUHEeM NAoWaaKu;

e 0x20 (eDelivery): caenka noctaBky;

e 0x40 (eDeliverySwapGood): nepeHoc
[06pPOCOBECTHOrO Yy4YacTHUKA B XoAe
NMOCTaBKU;

e 0x80 (eDeliverySwapBad): nepeHoc
Hef06pPOCOBECTHOIO YHACTHUKA B XO-
[ie NOCTaBKy;

e 0x100 (eDeliveryDonorTrade): nocra-
BOYHbIA MEPEHOC YYacTHUKA C Mpu-
B/IeYEHMEM JOHOPA;

e 0x200 (eNoSystem): npu3HaK agpec-
HOM COeNKY;

e 0x2000 (elgnoreDynamicLimits): npu-
3HaK UrHOPUPOBAHUA AMHAMMYECKUX
JIMMUTOB MO 3a5BKe;

e 0x40000 (eLimitedMargin): npusHak
orpaHuyeHHoro obecneyeHus

86 account account KOMNOHEHT MAeHTUDMKAUUKU KAUEHTa,
noaasLLero nopyyeHue

122 order_id int8 NaeHTUdUKaTOp NopyveHma, NPUCBOEH-
HblIi TOProBOK CUCTEMOIA

130 exch_orderid ascii20 NaeHTUdUKaTop 3a8BKM, NPUCBOEHHbLIN
b6upxen
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CmewieHue Mone Tun OnucaHue

150 cancel_reason int2 Koa npuyunHbI CHATUA. 3HaYeHunA:

e 0 (USER_CANCEL): cHaTO no 3anpocy
CancelOrder kKnueHTa;

¢ 1(USER_MASS_CANCEL): cHATO no 3a-
npocy MassCancelOrder knuneHTa;

e 2 (BROKER_CANCEL): cHATO no 3anpo-
cy CancelOrder 6pokepa;

e 4 (BROKER_MASS_CANCEL): cHaTO no
3anpocy MassCancelOrder 6pokepa;

e 5 (DISCONNECT): cHAaTO BCneacTeue
paspbiBa COeAUHEHUS;

e 6 (EXPIRED): cHATO No UCTeYeHWMU Bpe-
MEHU AeWCTBUA NOPYYEHUs;

e 8 (OPERATOR): cHATO onepaTopom
TOprosoi naatpopmbl;

e 9 (EXPIRED_NOTRADES): cHATHe
ocTaTKa nopy4yeHus Immediate
Or Cancel;

e 10 (EXPIRED_CROSSTRADE): cHsaTO
BC/IeCTBME BO3MOXKHOM Kpocc-caen-
Ku;

e 11 (EXPIRED_ORDERBOOK_CROSS):
CHATO BC/eACTBUE BUAMMOTO nepece-
YyeHUs oyepeam 3anBOK;

e 12 (CTRPARTY_DECLINE): cHATO no 3a-
npocy CounterDecline KOHTpareHTa;

e 14 (FILLED): cBeaeHwe aapecHom
COENKY;

e 15 (EXT_REJECTED): cHaTO BChea-
CTBME OTKas3a B 06paboTKke Ha BHeLU-
Hel naowaake;

e 16 (EXT_EXPIRED): cHATO BCheacTBue
MCTEYEHUA BPEMEHW AeNCTBUA Nopy-
YeHWs Ha BHELWHEN nsolaake

3.5.2.6. OTYeT O CHATUM MHOKECTBa NOPYYEHUN

B OTBET Ha 3anpoC O CHATMM MHOKecTBa nopy4yeHuit MassCancel Toprosas nnatdopma OTBETUT OTYETOM O MACCOBOM
cHATUKM MassCancelReport. OTyeT byaeT cogep:kaTb pe3ynbTaT CHATUA B None cancel_status .

B cnyyae ecnm no 3anpocy 6blan CHATLI NOPYyYeHUs, 3TOT OTYET ByAeT NpeaBapeH OTAEAbHbIMU OTYETAMM O CHATUM KadK-
noro nopyyeHus CancelReport. MopagoK cHATUA 3aABOK Npu 3anpoce MassCancel He pernameHTUPOBaH.

Tabnuua 3.25. Popmat coobueHna MassCancelReport: msgid=206, size=94

CmewieHue Mone Tun OnucaHue
[frame] frame CeccUOHHbIN 3aroNoBoK
0 [gate_header] gate_header CTaHAapTHbIN 3arosI0BOK
46 instrument instrument KOMMNOHEHT MAeHTUPUKALUN TOProBOTro
MHCTPYMEHTa
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CmewieHue Mone Tun OnucaHue

52 mode intl 3HavyeHusA:

e 7 (BY_LOGIN): cHATW1e NopyYeHuid, no-
[AaHHbIX JOTMHOM, KOTOPbIV HanpaBua
[AaHHbIM 3aNpocC Ha CHATKE;

e 23 (BY_INSTR_LOGIN): cHatTue Bcex
NopyyYeHUit MO YKa3aHHOMY WHCTPY-
MEHTY, NOAAHHbIX JIOTMHOM, KOTOPbI
HanpaBwA AaHHbIV 3aMpoC Ha CHATUE;

e 39 (BY_INSTR_ACCOUNT): cHsaTHe
BCEX MOPYYEHUI MO YKa3aHHbIM WH-
CTPYMEHTY U TOProBO-KAUPUHTOBOMY
cuerty;

e 55 (BY_INSTR_CLIENT): cHATWe Bcex
NopyyYeHUIt MO YKa3aHHbIM WMHCTPY-
MEHTY 1 K/IMEHTCKOMY Koay

53 account account KomMnoHeHT naeHTUdMKaLMmM y4acTHUKa
TOProBe, TOProBO-KAMPUHIOBOrO cYeTa M
K/IMEHTCKOTO KoAa

89 cancel_reason int2 3apesepBupoBaHHOEe nose. 3anonHAeT-
CA HyNnem.

91 num_orders int2 KonnuyecTso nopyyYyeHni, CHATbIX N0 AaH-
HOMYy 3anpocy

93 cancel_status intl Pe3ynbTaT MaccoBoro cHATUA. 3Hade-
HUA:

e 0 (NOTHING_TO_CANCEL): He Haige-
HO MOPYYEHMUI ANA MACCOBOrO CHA-
™sA;

e 1 (CANCELED_OK): cHaTO x0TA 6bl 04-
HO Nopy4yeHue;

e 2 (CANCEL_FAILED): ctaTtyc xoTa 6bl
O4HOW 3aiBKM M3 UYMCaa CHUMaeMbIX
He MOKeT bbITb onpeaeneH

3.5.2.7. OTYeT 0 CHATUM BCTPEUYHOrO a4 PECHOrO NOPyYEHUA

MpK ycnewHom CHATMM BCTPEYHOrO afpPecHOro NopyyeHuWa Toprosas naatdopma HanpaB/feT KAMEHTY OTYET O CHS-
Tun CounterUpdateReport. OTYeT cOAepKUT OCHOBHbIE NMapameTpbl NopyYyeHusa, NAeHTUPUKATOPbI NOpyYeHUsa B Mo-
nax order_id u clorder_id, ngeHTnduKaTOpbI OTNPABUTENA U NOAYYATENA ALPECHOTO NMOPYYEHUA B NOAAX initiator_party
u ctrparty_id.

Tabauua 3.26. Popmart coobweHnsa CounterUpdateReport: msgid=209, size=123

CmewieHue Mone Tun OnucaHue
[frame] frame CeCcCUOHHbIA 3aroN0BOK

0 [gate_header] gate_header CTaHAapTHbIM 3aroN0BOK

46 instrument instrument KOMMNOHEHT MAeHTUPUKALUN TOProBOro
MHCTPYMEHTa

52 dir intl HanpasneHune nopy4yeHuna. 3HaveHunA:
e 1 (Buy): nokynkKa;
e 2 (Sell): npogara
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CmewieHue

Mone

Tun

OnucaHue

53

type

intl

Tun  nopydveHuAa. 3HadeHue: 103
(NEGOTIATED): agpecHoe

54

amount_rest

int4

AKTUBHbI 06bem

58

price

dec8

LleHa. [lna peno yKasbiBaeTcAa ronosas
[O0XOOHOCTb B NPOLLEHTax

66

price_extra

dec8

JononHutenbHaa ueHa. [lna peno mo-
YKET ObITb YKa3blBaeTCA LieHa CAeKN

74

flags

int8

MapameTpbl, 3aBUCALLME OT PbIHKA. 3Ha-
YyeHwusn:

e 0Ox1 (eUserlLastRec): nocneagHee coob-
LWEeHMe TPaH3aKUMK: NocnegHuin ot-
YeT O CAE/IKAX, 3aK/II0YEHHBIX B pam-
Kax OZHOW TpaH3aKuuu;

e 0x2 (eMMObligations): npusHak wuc-
NMOJIHEHUA MapKeT-melikepom BHyT-
peHHel 6UPKN cBOMX 06A3aTENbCTB,
NpMCBaMBAETCA BUAUMbIM JTIUMUTHBIM
3asBKam;

e 0x4 (eNoMMTrade): npu3HaK 3asBKK
MapKeT-melKkepa BHyTpeHHen 6up-
XM, KOTOPas He [O/IKHA CBOAWUTCA C
3as1BKOM ApYroro mapkeT-meiikepa;

e 0x8 (ePresettlement): coenka npeg-
NMOCTaBKU;

e 0x10 (eExternalActivity): onepaums
6blna coBeplieHa Yepes nHTepodeincsl
BHELUHEeM NAoWaaKu;

e 0x20 (eDelivery): caenka noctaBky;

e 0x40 (eDeliverySwapGood): nepeHoc
[06pPOCOBECTHOrO Yy4YacTHUKA B Xone
NMOCTaBKY;

e 0x80 (eDeliverySwapBad): nepeHoc
Hef06pPOCOBECTHOIO YHACTHUKA B XO-
[ie NOCTaBKy;

e 0x100 (eDeliveryDonorTrade): nocra-
BOYHbIA MEPEHOC YYacTHUKA C Mpu-
B/IeYEHMEM JOHOPA;

e 0x200 (eNoSystem): npu3HaK agpec-
HOM COeNKY;

e 0x2000 (elgnoreDynamicLimits): npu-
3HaK UrHOPUPOBAHUA AMHAMMYECKUX
JIMMUTOB MO 3a5BKe;

e 0x40000 (eLimitedMargin): npusHak
orpaHuyeHHoro obecneyeHus

82

parties

otccodes

KomnoHeHT ngeHTudMKaLmMm CTOPOH aa-
pecHoro nopy4yeHus

114

order_id

int8

NaeHTUOUKaTOp NopyYeHUs, MPUCBOEH-
HbIl TOProBoit naaTtdopmoit
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CmewieHue

Mone

Tun OnucaHue

122

reason

intl Koa npuyunHbI CHATUA. 3HaYeHunA:

e 0 (USER_CANCEL): cHaTO no 3anpocy
CancelOrder knueHTa;

e 12 (CTRPARTY_DECLINE): cHATO no 3a-
npocy CounterDecline KOHTpareHTa;

e 14 (FILLED): cBeaeHwe aapecHou
cOenku

3.5.2.8. OtyeT 06 OTKNOHEHMM BCTPEYHOrO aAPECHOro NOPy4YeHUs

Mpn ycnewHom OTKAOHEHUM BCTPEYHOrO aApecHOro nopyyeHusa Toprosas naatdopma HanpasAseT KAWEHTY oT4yeT 06
oTknoHeHun CounterDeclineReport. OTYET COAEPIKUT OCHOBHbIE NapaMeTPbl NOPYYEHUS, MAEHTUDUKATOPbI NOPyYeHMUs
B nonsx order_id u clorder_id, a Takke naeHTMdMKaTOopbl OTNPABUTENA U NOyYaTeNa aApPecHOro NnopyyYeHus B Noasx
initiator_party u ctrparty_id.

Tabauua 3.27. dopmart coobweHuna CounterDeclineReport: msgid=208, size=94

CmeweHune Mone Tun OnucaHue
[frame] frame CeCcCcUOHHbIN 3aros10BoK

0 [gate_header] gate header CTaHAapTHbIN 3aroN0BOK

46 instrument instrument KOMMNOHEHT nAaeHTUPpUKaLUKM TOProBoro
WMHCTPYMEHTA

52 dir intl HanpasneHue nopyyeHua. 3HayeHUA:
e 1 (Buy): nokynkKa;
e 2 (Sell): npogarka

53 type intl Tun  nopy4veHuAa. 3HadeHue: 103
(NEGOTIATED): aapecHoe

54 parties otccodes KomnoHeHT naeHTMdUKaunm CTOpoH aa-
pecHoro nopy4yeHus

86 order_id int8 NaeHTUduKaTop nopyyeHns, NpUCBOEH-
HbI TOProBoi naaThopmoit

3.5.3. dopmaTbl KOMNOHEHTOB COO6LEHUSA

Tabnuuya 3.28. Popmat KOMNOHeHTa account: pasmep 36 6aiiTos

Mone Tun OnucaHue

member_id int4 NaeHTUPUKATOp y4aCcTHMKA TOPros

account asciilé NpeHTUdUKaTOP TOProBO-KAMPUHIOBOFO CYETA Y4ACTHUKA TOProB
client_id asciilé NaeHTUPUKaToOp KANMEHTCKOrO Koga

Tabauua 3.29. dopmart KomnoHeHTa deal: pasmep 20 6aiToB

MNone Twvn OnucaHue

deal_price dec8 LieHa caenkn

deal_id int8 NpeHTUdUKaTOp CAeNKM, NPUCBOEHHbIV BupKei
amount int4 O6bem caenku
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Tabauua 3.30. dopmaTt KomnoHeHTa gate_header: pasamep 46 6aiTos

Mone Tun OnucaHue

system_time time8n Bpemsa 06paboTKM KAMEHTCKOro 3anpoca
source_id int2 MCTOYHMK coobueHns. 3HayeHns cm. B 3.5.4
clorder_id ascii20 KnueHTcKMit ngeHTMdMKaTop nopyyeHmns
user_id asciilé NorviH, naeHTUPUKaTOp KNAMEHTCKOrO LWAt03a

Tabnuua 3.31. Popmat KOMNOHeHTa instrument: pasmep 6 6aiTos

Mone Tun OnucaHue
market_id int2 NpeHTUPUKaTOp TOProBon NAoWaAKM (3HayeHus cm. B 3.5.5)
instrument_id int4 NAaeHTUPUKATOp TOProBoro MHCTPYMEHTA

Tabauua 3.32. dopmaTt KOMNOHeHTa otccodes: pasamep 32 6aiiTa

Mone Tun OnucaHue
initiator_party asciilé NpeHTUOUKATOP OTNpaBMTeNa agpecHoro nopyyeHus
ctrparty asciilé NaeHTUdUKaTop nonyyaTens aapecHoro nopyyeHms

Ta6bnuua 3.33. Popmat KomnoHeHTa user_header: paamep 20 6aiToB

Mone

Tun

OnucaHue

clorder_id

ascii20

KNAMEeHTCKMIM naeHTudMKaTop nopyyeHus

3.5.4. 3HaueHuA source_id

B 3aronoske gate_header npucyTcTeyet nose source_id, ykasbiBatolee Ha Mogy b, KOTOPbIM Nepeaan coobuieHne Ha

W03 ANA OTNPABKU K/IUEHTY.

Tabnuua 3.34. Bo3Bpalwiaemble KAMEHTY 3HauyeHusa source_id

AwvanasoH OnucaHue

100-199 LLinto3 Toproeoit nnatdopmbl

200-249 Moaynu npoBepKn pUCK-napameTpoB KAMPUHIroBoro LeHTpa
250-259 Mogaynu ceeaeHua BHyTpeHHeN BUpKu

300499 Mogaynn dopmrMpoBaHMA M pacyeTa PbIHOYHbIX AAHHbIX
500-549 Moaynm mappytmsaumnm

1000-1099 NaeHTMdUKaATOpbl TOProBbixX NAOLLAA0K

3.5.5. UpeHTUPUMKATOPbI TOProBbIX NNAOLLAAOK

NaeHTMdUKATOPbI TOProBbIX NIOLLAA0K MOTYT ABAATLCA 3HaUYeHWem nonei source_id, market n exec_market.

1001 (TRADSYS) — Bce AOCTYMHble TOProsble NIoLWanKM

1000 — OAO «CaHKT-lNeTepbyprckasn bupska»

1010 — MockoBcKasn bup:a
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MpunoxxeHue A. Koabl ounbok

Tabnuua A.1. Tabauua c onucaHmem Koa0B oLNO60K

Koa OnucaHue

5 MmeeTca He3anoIHEHHbIN Tar.

100 3anoNHEeH NULWHWKA Tar.

999 BHyTpeHHAs owmnbKa.

1000 HeBepHbIii N1OMUH.

1001 HeBepHbI MHCTPYMEHT.

1002 HeepHbii client_id.

1003 HeBepHbIi napameTp member_id.

1004 HeBepHbIi 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 HeBepHbIt 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 HeBepHbIi napameTp date_expire.

1115 HeBepHbIli napameTp comment.

1200 HeBepHbI cermeHT.

1201 HeBepHbIi napameTp extral.

1202 HesepHbii OTC Ko, MHMLMATOPa afpecHOM 3anBKu.
1203 HesepHbii OTC Ko KOHTpareHTa agpecHoM 3adaBKU.
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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Kopg OnucaHue

1209 HeBepHbIi napameTp time_in_force ana Tmna 3asBku.

1210 HesepHbIii napametp flags gnsa Tmna 3asasku.

1211 HeBepHbI MHCTPYMEHT ANA PEXKMMA NepecTaHOBKU 3asBKMU.

1212 HeBepHbIi napameTp member_id ana pexxnma nepectaHOBKM 3aiBKMU.

1213 HeBepHbIii napameTp client_id ana pexknma nepectaHOBKMU 3asiBKMU.

1214 HeBepHbIi napameTp account Ans pexunma nepectaHoBKU 3aABKU.

1215 HeBepHO yKa3aHbl NapameTpbl OTKJAOHAEMOM BCTPEYHOMN a4 pEeCHOM 3aABKM.

1216 HeBepHble napameTpbl KOMAHAbI NePECTAHOBKM 3aABKM.

1217 HeBepHbIii napameTp time_in_force ana nHcTpymeHTa.

1218 HeBepHbIl pexum nepecTaHOBKM 3aABKM 1A NOTUHA.

1219 HesepHbIi napametp flags ana aykumoHa.

1300 3anonHeHbl 06a napametpa clorder_id 1 order_id.

1301 MNosTtopeHue clorder_id ana noruHa.

1302 LleHa BHe IMMUTOB NO UHCTPYMEHTY.

1303 HepocTynHbIM Ana KAMeHTa TUM 3aABKMU.

1304 HepocTynHbii ans 6UpKn TMN 3a9BKK.

1305 HepocTynHas gns maplipyTusalumm ocTaTka Nno yKasaHHOMY MHCTPYMEHTY bupiKa.

1306 YKaszaHHaA buprKa HeJoCTyMHA A1A KAWEHTa.

1307 YKa3aHHbIM TUN 3aABKU HELOCTYNEH A1 YKA3aHHOIO MHCTPYMEHTa.

1308 JIornH He umeeT NpaBa CHMMaATb 3aABKKU yKa3aHHoro TKC.

1309 JIornH He umeeT NpaBa NepeasBuratb 3aaBKM yKasaHHoro TKC.

1310 JIornH He umeeT NpaBa OTKNOHATb AAHHYIO 3aABKY.

1311 K yKa3aHHO 3asBKe NpMMeHATCA KomaHaa Replace.

1312 3anBKa, KoTopas 6blna oTnpasieHa Ao cbos B TOProBoOi CUCTEMBI, @ NOJTYYEHA YXKe NOC/e BOCCTAHOB-
NIeHUA CUCTEMBI.

1313 HepocTynHbIi A8 AMMUTUPOBAHUA UHCTPYMEHT.

1314 JIorvH He nmeeT NpaBa MCMNO/1b30BaTb AaHHOE 3HaYeHue napameTpa mode.

1315 YUYaCTHUKY KAMPUHTA BbICTaBAEH 3aNpeT Ha OTNPaBKY NOPYYEHUI HA AaHHYO BMpPKY.

1316 Y4YacTHUKY TOProB BbICTaB/EH 3aMpPeT Ha OTNPaBKY NOPYYEHUI Ha JaHHYIO BUPKY.

1317 BbicTaB/nieH 3anpeT Ha OTNPaBKY NOPYYEHWUI C AaHHOTO /IoTMHa.

1318 KnuneHTy BbICTaB/IEH 3anpeT Ha OTNPABKY NOPYYEHWUI C LaHHOTO /IOTMHA.

1319 TKC BbICTaB/AEH 3anpeT Ha OTNPABKY NOPYYEHWUI C LAHHOTO /IOTMHA.

1400 MHCTPYMEHT He AOCTyneH ANna mapKeT-meiKepa.

1401 HeT npas Toprosatb AaHHbLIM UHCTPYMEHTOM.

1402 HeT npaB Ha yKa3aHuWe onuuun He CBOAMUTb C MAapKeT-MeNKepoM.

1403 Y KAneHTa HeT npaB ToproeaTb ¢ gaHHoro TKC.

1404 Bupka He foCTynHA oA AaHHOro MapLipyTusaTopa.

1500 YKasaHbl pa3Hble naeHTuduKatopsbl te_id.

1501 YKasaH HeBepHbIn naeHTMdmKaTop te_id.

1502 3anpoc nonyyeH BO Bpems 06HOBNEHMA NAapPaMeTPOB orpaHMYeHHoro obecneyeHums.

1700 Y noruHa HeT nNpas A/1A UCNOAb30BaHMA OrpaHnYeHHoro obecneyeHus.
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1701 Y KAneHTa HeT nNpaBs A/1A UCMO1b30BaHMA OrpaHUYeHHOro obecneyeHums.

1702 Y KAWMEHTCKOM rpynnbl HET NpaB A1 MCNO/Ib30BaHUA OrpaHUYEeHHOro obecneyeHus.

1703 Y TKC HeT npaB 414 UCMNO/Ib30BaHWA OrpaHMYeHHoro obecneyeHms.

1704 Y rnasHoro TKC HeT npaB A9 UCMO/1b30BaHMA OrpaHnYeHHoro obecneyeHus.

1710 HeBepHble NapameTpbl OrpaHUYeHHOro obecrneyeHmsa ana KAneHTa.

1711 HeBepHble napameTpbl OrpaHUYeHHOro obecneyeHuns gaa rpynnbl KANEHTOB.

1712 HeBepHble napameTpbl orpaHnyeHHoro obecneyeHms gns TKC.

1713 HeBepHble NnapameTpbl orpaHnyYeHHoro obecneyeHua ana rnasHoro TKC.

1720 HeBepHbI AMMUT g5t OrpaHUYEHHOro obecrneyeHus.

1721 HeBepHbI IMMWUT NO MHCTPYMEHTY A1 OrpaHnYeHHoro obecneyeHums.

1722 HeBepHbIli IMMUT NO 3aBKe 419 OrpaHUYEHHOro obecneyeHus.

1723 HeBepHbI A0MNONHUTENbHbIA AIMMUT ANA OFPaHUYEHHOro obecnedyeHus.

1750 He BbINONHAETCA NMMUT ANA OFPaHNYEHHOTO obecneyeHnA Ha YPOBHE KAMEHTA.

1751 He BbINOAHAETCA IMMUT MO MHCTPYMEHTY A/17 OrpaHUYeHHOro obecneyeHns Ha ypoBHE KAMEHTa.

1752 He BbINOAHAETCA NMMUT NO 3asBKe AN OFPaHNYEHHOro obecneyeHms Ha YPOBHE KAMUEHTa.

1753 He BbINOAHAETCA AONOAHUTENBHBIN IMMUT AN OFPAHUYEHHOTO 0becneyeHuns Ha YPOBHE KAMEHTa.

1754 He BbINOAHAETCA NMMUT AN1A OFPaHUYEHHOro obecneyeHma Ha YPOBHE KJMEHTCKOM rpynnbl.

1755 He BbINONHAETCA IMMWUT MO UHCTPYMEHTY ANA OrpaHUYeHHOro obecneyeHna Ha YPOBHE KIMEHTCKOWM
rpynnol.

1756 He BbIMONHAETCA NMMUT NO 3asBKe 418 OrPaHUYEHHOro obecneyeHms Ha YPOBHE KAMEHTCKOM rpynnbl.

1757 He BbINoAHAETCA AONONHUTENBHBIV IMMUT /18 OFPAaHUYEHHOTO obecneyeHnn Ha YPOBHE KMEHTCKOM
rpynnbl.

1758 He BbINOAHAETCA NMMUT AN OrpaHUYEeHHOro obecneyeHma Ha ypoBHe TKC.

1759 He BbINOAHAETCA IMMUT MO MHCTPYMEHTY A1 OrpaHuYeHHoro obecneyeHuns Ha yposHe TKC.

1760 He BbINONHAETCA NMMUT NO 3asBKe 4N OrpaHUYeHHOro obecneyeHus Ha yposHe TKC.

1761 He BbINnoAHAETCA AOMNONHUTENbHbIA IMMUT ANS OrPaHMYEHHOro obecneyeHus Ha ypoBHe TKC.

1762 He BbINOAHAETCA NMMUT AN OrPaHUYEHHOro obecrneyeHua Ha ypoBHe rnaBHoro TKC.

1763 He BbINOAHAETCA IMMUT MO UHCTPYMEHTY A1 OrpaHnYeHHoro obecneyeHns Ha yposHe rnasHoro TKC.

1764 He BbINONHAETCA IMMUT MO 3anBKe 419 OrpaHUYeHHoro obecneyeHms Ha ypoBHe rnasHoro TKC.

1765 He BbINoHAEGTCA AONOAHUTENbHbIN IMMUT ANA OrpaHUYeHHOro obecrneyeHuMs Ha ypoBHe rnaBHoro TKC.

1770 ®yHKLMOHaN orpaHMYeHHoro obecnevyeHna NPMOCTaHOBNEH Ha YPOBHE KAMEHTA.

1771 ®PyHKUMOHAN OrpaHMYEeHHOro obecneyeHns NPUOCTAHOBAEH HA YPOBHE rPynmbl KIMEHTOB.

1772 ®PyHKUMOHAN OrpaHMYeHHOro obecneyeHns NpUocTaHoBaeH Ha ypoBHe TKC.

1773 dyHKUMOHAN orpaHMYeHHOro obecneyeHUs NPUOCTAHOBAEH Ha YpOBHe rnasHoro TKC.

1780 YKa3aHa HeBepHas buprka Ans orpaHMYeHHoro obecneyeHus.

1980 HeBepHbIi napameTp stages B none info.

2100 HesepHasa napa (member_id, account).

2200 HeT npaB Ha NOCbI/IKY OCHOBHbIX TOProBbIX NPMKA30B.

2300 HeT npaB Ha BbICTaBAEHWE 3aABKM 6€3 NPOBEPKM A0CTAaTOYHOCTHU.

2400 HeT npaB Ha yaaneHue 3aaBKu.

2600 Het npas Ha BbicTaBneHMe AMmuTa BupTyanbHomy TKC.
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2601 HeT npaB Ha BbICTAB/IEHUE NNMUTA KINEHTY.

2602 HeT npaBs Ha BbICTaB/leHUE IMMUTA rPynne KAMEHTOB.

2603 HeBepHbIii napameTp type.

2604 HeBepHbIi napameTp value.

2605 CoBnageHne napameTpos type.

2700 HepocTaToyHO cpeacTs Ha YPOBHE KAMEHTa.

2701 HepoctaTouyHO aKTMBOB Ha YPOBHE K/IMEHTA.

2702 HepocTaTouHO CpeacTs Ha ypOBHE rpynnbl KANEHTOB.

2703 HepocTaToO4HO aKTMBOB Ha YPOBHE rpynmbl KANEHTOB.

2704 HepocTtaTtouyHO cpeacTs Ha yposHe TKC.

2705 HepoctaTtouHo akTMBOB Ha ypoBHe TKC.

2706 HepocTtaTtouHO cpeacTs Ha ypoBHe rnasHoro TKC.

2707 HepocTaToyHO aKTMBOB Ha ypoBHe rnasHoro TKC.

2708 HepocTaTouYHO CpeacTs Ha YPOBHE YY4ACTHUKA KAUPUHTa.

2709 HepoctatouyHo 3a610KMPOBaHHbIX aKTUBOB.

3000 3asBKa OTBEPrHyTa ayKUMOHOM (He 6bl0 HM CAENOK, HM NOCTaHOBKM B OYepesb 3asiBOK BCAeACTBUE
TOro, YTO TUN 3asBKU 'pbIHOYHAA' MK 'numuTHas 10C').

3001 3anABKa OTBEPrHyTa ayKLMOHOM (He 6bl10 HU CAENOK, HU NMOCTAaHOBKMU B oYepenb 3asABOK BCleACTBME
BO3MOXHOW KpOCC-CAENMKN).

3002 3asiBKa OTBEPrHyTa ayKUMOHOM (He BblsIo HW CAE/IOK, HU NMOCTaHOBKM B 04Yepesb 3afBOK BCEACTBUE
BO3MOXHOIO BUAMMOTO NEePeceYeHnn oyepeam 3asaBoK).

3003 YKa3aHHOe nopy4yeHue He HallaeHo.

3004 HaliaeHa akTMBHas 6/10KMpPOBKaA NO YKa3aHHOMY UHCTPYMEHTY.

3100 TKC nokynatensa u TKC npogasLa He MMetoT NpU3HaKa KOHBEPCUMOHHOTO HaHKa.

4000 B nopy4yeHun ykasaHa naowaaka ECN, Ho uan oHa HeaKTMBHA, UKW HEAKTMBHA HU O4HA M3 BUPHK.

4001 B nopyyeHunn ykasaHa 6upiKa, n OHa HeaKTUBHa.

4002 3asBKa NPUHYAMUTENIbHO MApPLIPYTU3UPYETCA HA BHELIHIO BUPIKY, KOTOpasa HeaoCTynHa. BO3MOXKHO,
NPV OTKNOHEHMM 3aBKM JIOKaZIbHOM BUpPKel Mo pUCKaM.

4003 KnuneHT He 3aperncTpmMpoBaH Ha Bcex buprKax, 4ocTynHbix aasa ECN.

4004 KAneHT He 3aperncTpupoBaH Ha 1OKaNbHOM BUpPIKe, Ha KOTOPYHO HaNPAMYIO HanpPaBAAETCA NOpyYeHMe.

4005 KNneHT He 3aperncTpMpoBaH Ha BHeLLHen BupiKe, Ha KOTOPYH HAaNPAMYIO HanpPaBAAETCA NOPYYEHUe.

4006 Mopy4yeHure He MOXKeT BbITb MapLLIPYTU3NPOBAHO HU HA OAHY BUPXKY.

4100 OKnpaeTca BbINONHEHUE YAANEHUSA aHHOWN 3aABKMN.

4200 Ons TKC, 3apernctpupoBaHHOIo Ha BHELWHeN buprKe, yKa3aH HEBEPHbIN K/IUEHT.

5000 HeBepHbI TN co0bLEHMA ANA NPUKAALHOIO YPOBHA.

5001 HeBepHbIi napameTp routing_dest.

5002 HeBepHbI TN COObLWEHMA AN1A NoTMHa.

5003 Y NorvHa HeT npas A4 AaHHOIO TMMA COobLLEeHMA.

5200 JIOrvH ¢ faHHBIM MAEHTUOUKATOPOM Y¥Ke UMEET aKTUBHYIO CeCcuio.

5201 HacTtpoiiku cepsepa Bxoaa ycTapenu.

5202 HeBepHbIii napameTp heartbeat.

5203 HeBepHbIi 1OFMH UAK Naponb.
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5204 HeBepHbIi HOMep Noly4eHHOro CoobLLEHMA.

5205 HeBepHbIV TMN COObLLEHMA 418 CECCUOHHOTO YPOBHA.

5206 MNonb3oBatenb He aBTOPU30BaAH.

5207 3anpoc Ha nepeoTnpaBKy No/ly4YeH BO BPeMsA BbINOJHEHUA NpeablayLero 3anpoca Ha NepeoTrnpaBkKy.

5208 HeBepHbIi HOMep CO0bLLEHMA A/1A NepPeCbIIKU.

5209 HeBepHbIii napameTp reset_seq.

5210 CAnwkom 60/1bLWON AMAaN030H HOMEPOB 3aMpPaLlMBaEeMbIX COOBLLEHWIA.

5211 HeBepHbIli pazmep coobLLEHMA A/19 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 HomepoBs coobLLLEHUA MpeablAYLEero COeMHEHUA He BO3-
MOMKEH.

5601 3anosiHeHbl 06a napameTpa account u parties.

7000 3anaBKa yganeHa oo 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 PacUYETHbIN CYET.

8102 HepocTaTo4yHO aKTUBOB.

8103 OTpuuartensbHasa cymma.

8104 HeBepHbii cuéT KL,

8105 HeBepHbIl Kog, BaNOTblI.

8106 HeBepHbIii Kog, bymaru.

8200 OTKa3aHo B 0T3biBe CO0bLEHMA.

8201 OwunbKa noaTBEPKAEHMA.

8300 HeBepHbI pacyETHbIN Aeno3nTapui.

8301 TKC y»e 3apernctpmpoBaH.

8302 TKC c npusHakom forFixedFee yxke 3apernctpmpoBaH.

8303 HeBepHbI y4aCcTHMKA KIMPUHTa.

8304 HesepHbivi Tun TKC AN yyacTHMKa KANMPUHTa.

8305 HeBepHbI y4aCTHUK TOProB..

8306 HeBepHbIl cybcyéT aeno.

8307 HeBepHbIi cybcUET Aeno A1a y4acTHUKA KNMpPUHra.

8308 HeBepHbIi cybcuéTt geno ana TKC.

8309 HeBepHbIi CYET g5 CMMCAHMA KOMUCCUN.

8310 HeBepHbI KNMEHT.

8311 HeBepHbI AONONHUTENBbHbINA KANEHT.
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8312 CoBnagatoT OCHOBHOM KAUEHT U A0ONONHUTENbHbIN KIUEHT.

8313 HeBepHbIi OCHOBHOM K/IUEHT.

8314 HeBepHoe coyeTaHne OCHOBHOTO KAMEHTA U AONOIHUTENbHOMO KAUEHTA.
8315 PacyéTHbIl LeHTp He HallaeH.

8316 HeBepHbIi cybcuéTt geno ana TKC.

8317 TKC 3apeructpmpoBaH 6e3 pernctpaumm BHeLWHUX KOA0B.

8318 HesepHbii TKC.

8319 HesepHbii TKC gna sbiBOAa.

8320 HesepHbii cueT gns TKC.

8321 HeBepHbii BUK.

8322 HesepHbiii SwiftBIC.

8323 HeBepHbIi BAHKOBCKUIN PACUETHbIN CYET.

8324 HeBepHbI pacyeTHbIM LEeHTP.

8325 MopyyeHune yxe nCNonHeEHO.

8326 OwnbKa napcuHra getanei. CAMWKOM MHOIO YacTel.

8327 OwunbKa napcuHra getanei. HegoctaTouHo YacTeid.

8328 Unsupported client type.

8329 KnneHT yxe cywecrsyer.

8330 TradeMember legalCode and TrusteeINN are not equal for client(8*).
8331 TradeMember legalCode and TrusteeINN are equal for client(9%*).
8332 HeunsBecTHbIN TUN KNUEHTA.

8333 HeunsBecTHbIl TUN onepauuu.

8334 legalTypeCode is null.

8335 Incorrect Client legal type.

8336 HekoppekTHbii Client legal type(aonyctumbie Tunbl: 0-7A).

8337 Active Default ClientGroup not found.

8338 Incorrect Client Type.

8339 KnneHT yxe yaaneH.

8340 Login He HallaeH.

8341 OTCCode He moxKeT 6bITb MPUBA3AH K 3TOMY JIOTUHY.

8342 OTCCode yxke ynaneH.

8343 OTCCode He moeT bbITb yaaneH, Tak Kak umeet OperationlLogins.
8344 OTCCode He moKeT bbITb yAaneH, Tak Kak ansertcsa gedontHoim ansa TKC.
8345 OTCCode He moeT bbITb yAaneH, TaK Kak aBnseTca AedonTHbiM Ana YyacTHMKa KnnpuHra.
8346 OTCCode y»e co3aaH.

8347 Wrong Trade Member for TCA .

8348 Wrong Extra Code for deletion.

8349 YYacTHUK He HahAeH.

8350 OTCCode He HangeH.

8351 OTCCode npuBAsaH K ApYromy y4acCTHUKY.

8352 HekoppeKTHbIi Exchange code .
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8353 TKC He AaBnAeTcA rnaBHbIM.

8354 TKC aBnaeTca rnasHbIM.

8355 InaBHbI TKC He ABnseTcA rnaBHbIM ana BupTyansHoro TKC.

8356 TKC I'P He MoKeT 6bITb yaaneH.

8357 Y TKC nmetoTcs HeHyneHble 6anaHcbl.

8358 InaBHbI TKC He HangeH.

8359 InaBHbI TKC ucnonbsyetca ans M.

8360 Onepaums Hegonyctuma gna TKC MP.

8361 ExchangeDetailsCode npusAsaH K apyromy.

8362 YUacTHUK KNMPUHTa HE aKTUBEH.

8363 TKC He aTuseH.

8364 BanaHCcoBbIN MHCTPYMEHT He HalgeH.

8365 HekoppeKkTHbi dopmat NHH.

8366 HeKkoppeKTHbIN popmaT YHUKANbHOIO KoAa HepesnaeHTa.

8367 HeKoppeKTHO yKa3aH 06bEKT A40BEPUTENLHOIO YNpaBAeHUA.

8368 HeKkoppeKTHbI dopmaT nocneaoBaTENbHOCTU, XapaKTepusyoLwei MHBECTULMOHHBIN nopTdenb.

8369 HeKoppeKTHO yKa3aH Ko, CTpaHbl.

8370 YKa3zaHHble peKBU3UTbI NPEBbLIWAIOT paspeLlleHHyo AJAnHy B 20 CMMBOJIOB.

8371 HeKoppeKTHbIl popmaT cepmm n Homepa obLerpaxgaHCcKoro nacnopTa rparkaaHunHa Po.

8372 HeKkoppeKTHbI dopmaT cepum U Homepa CBUAETENBLCTBA O POXKAEHUU rparkaaHuHa PO.

8373 HeponycTMmblin CMMBOA B PEKBM3UTAX KAUEHTA.

8374 HeKoppeKTHO yKa3aH Koz CTPaHbl, JoKeH O6bITb yKasaH '000'.

8375 HeKoppeKTHO yKasaH KoZ cTpaHbl (40/1KeH 6bITb yKa3aH TpexaHauHbIl LMdpoBOM Kog, cornacHo obue-
poccuitckomy KaaccuduKaTopy CTpaH mupa), .

8376 HeKoppeKTHO yKa3aH Kof, CTpaHbl (A0/1KeH 6biTb yKasaH '-').

8377 MHH ynpasnatowero goaxkeH cosnagate ¢ MHH YuactHuKa Topros.

8378 trustee is null.

8379 MHH knneHTa-ynpasnswoLwero He goaxkeH cosnagatb ¢ MHH YyacTHuKa Topros.

8380 subBroker is null.

8381 MHH KnneHTa-ynpaBAsioLLEero Uam KineHTa-6pokepa B nose 4 He gonkeH coBnagatb ¢ MHH YyacTHuKa
TOpros.

8382 HekoppeKTHbI dopmat TMna yupeautensa V.

8383 YKa3aHHbIM rocyapCTBEHHbIV PEFMCTPALLMOHHbIA HOMEP BbiMyCKa NPEBbILLAET pa3peLleHHYH0 AJNHY B
20 cMMBONOB.

8384 HeBepHbI TUN KAKEHTa.

8385 HecosnageHune ocTtaTKoB

8386 CyeT 3ab10KMpoBaH

8387 AKTUB 3a610KMpPOBaH

8388 BbiBOg, cpeacTs 3anpeeH

9100 HeunssecTHbIN TMN 3aABNEHUA.

9101 HeBepHoOe KonM4yecTBo CTO/16LL,0B 3aro/1oBKa.

9102 Konunuectso cTpOK 3aABNEHUA He COBMAAAeT C KOIMYECTBOM YKa3aHHbIM B 3aros0BKe.
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9103 Kog, drpmbl He cooTBeTCTBYET abOHEHTY.

9200 HeBepHOe KoAM4ecTBo CTO/16LL0B B CTPOKeE.

9201 OTcyTcTBYET 0683aTenbHOe nose (%s).

9202 MpeBblweHa MaKCUMabHO JONYyCTUMAnA AMHA nons (%s).
9203 Heponyctumble cumBosbl B nose (%s).

9204 HeBepHoe 3HauyeHue nons (%s).

9205 HesepHbIi dopmaT AaThbl.

9300 HepoctaTouHO aKTMBOB 414 BbIBOAA.

9400 Ccbl/ika Ha coobLeHne HEKOPPEKTHOro TuMna.
9401 HeKoppeKTHbIN CCbIIOYHbI HOMEpP B KBUTAHLUMMN.
9402 Ccblfika B KBUTAHLMK Ha BXxoAsllee cooblieHme.
9500 HeT npas Ha pacnopAaxeHne faHHbIM CHYETOM.
9600 He aBnsetca xml-40KyMeHTOM.

9601 HekoppeKTHasn cTpyKTypa xml-goKkymeHTa.

TakKe MoryT NpuxoauTb OWNOKM B AManasoHe —11000-11999. 3To Koabl OWMBOK, KOTOpbIe BEPHY/Ia TOProBas cMcTemMa
MockoBcKol 6upsKm (ASTS). YTobbl NONYYUTb HOMEP OLUMBKM TOProBoM cucTembl ASTS, HY}KHO M3 BHYTPEHHEro Homepa
owmnbKK BblvecTb 11000. OnMcaHne TaKMX OLMBOK KNMEHT MOMKET Y3HATb U3 IOKYMEHTaLMK K TOproBon cucteme ASTS.
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NcTopua nsmeHeHwui

MpunoxkeHune B. UcTopua nasmeHeHunm

UcTopua usmeHeHun

Bepcna 0.5 2 utoHA 2014 ropa
1. M3meHeH dopmaT coobleHma Execution
2. 3meHeH nopagoK nonei B KOMMNOHeHTe gate_header

Bepcna 0.4 23 mana 2014 ropa
M3meHeHbl Koabl OLWMBOK
Bepcna 0.2 10 anpensa 2014 roga

1. U3meHeHbl popmaTbl coobuieHnn ana AddOrder, AddReport, RejectReport u Execution.

2. W3meHeH bopmaT OTBETHOrO COObLLEHUNA cepBepa BXO4a.

3. MNepepaboTaHbl KOAbI OLNGBOK.

Bepcna 0.3 25 anpena 2014 roga

1. Jo6asneHbl popmaTbl coobuieHunit CounterDecline, CounterReport, CounterDeclineReport n CounterCancelReport.
2. W3meHeHa pasmepHocTb nons deals_count ana popmata coobuieHuma Execution.
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