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UcTtopua nsmeHeHuim

Bepcua 1.8.0, 30 mapTta 2016 roga
JobasneHo HoBoe nosne OrdType B coobuieHne OrderCancelReject

Bepcua 1.7.0, 23 mapTa 2016 roga
Job6aBneHa ¢yHKLMOHANbHOCTb aBTOMATUYECKOrO CHATUA MOPYyYeHMa Npu paspbiBe coeguHeHusa (cm. 3.2.8)

Bepcua 1.6.0, 24 pekabpa 2015 roaa
B oTueTax cucTembl 3asiBKa, HanpaB/ieHHas Ha UCMNOJIHEHUE MO LUEeHEe BHeLLHel naowaaku, umeet Tun OrdType=o

Bepcua 1.5.0, 31 asrycta 2015 roga
1. Job6asneHo Hoeoe nose OrigClOrdID B coobuweHns OrderCancelRequest, ExecutionReport n OrderCancelReject.
2. UN3ameHeHo Ha3sHayeHue noaa ClordID B coobuweHunax OrderCancelRequest n OrderCancelReject.

Bepcusa 1.4.4, 11 despana 2015 roga

1. YTouHeHbl 3HauyeHua nona BusinessRejectReason B coobweHnm BusinessMessageReject.

2. YTOYHEHO B3aMMOAENCTBUE C TOPrOBbIM LUIHO30M MPU OTKAOHEHUWN BCTPEYHOIO aAPECHOr0 NOPYYEeHUA KOHTPAreHToM
(cm. 2.7.2).

3. M3ameHeH cocTas nonei B coobuweHnm DontKnowTrade.

4. NobasneHbl owmnbrkn 1115, 1315, 1316, 8103, 8104, 8105, 8106 1 8201 B Tabaunuy Konos OWMOOK.

Bepcua 1.4.3, 15 gekabpa 2014 roaa
YTouHeHa 0653aTeNbHOCTb YKa3aHna OCHOBHOWM BUPXKM B NOPYHEHUN

Bepcua 1.4.2, 28 Hos6pna 2014 roaa
JobasneHbl ownbrm 9103, 9205, 9300, 9400, 9401, 9402, 9500, 9600 1 9601 B TabaumLy KOAOB OLIMOOK.

Bepcusa 1.4.1, 21 Hoabpsa 2014 ropa
. JobasneHbl pasgensl "Pexxnm neperoBopHbIx cAesnoK peno” u "AyKLMOH 3aKkpbiTva" B pasgen "Pexunmbl Topros'.
. JobaBneHbl HOBble TUMbI MOPYYEHUNA.
Job6aBneHbl HoBble KoAbl OLWMOOK.
. YTouHeHbl ob6asatenbHocTn noneii OrdType n ExchangeSpeciallnstructions ana coobweHua ExecutionReport.
. YTOuHeHbl 3HaueHuA nona BusinessRejectReason B coobuieHnmn BusinessMessageReject.
] L ]
. YTOuHeHbl 3HaueHua nona ExecRestatementReason B coobuieHnn ExecutionReport.

Bepcua 1.3.0, 29 okTabpsa 2014 roga
1. Jo6aBneHo HoBoe none Pricel n nsmeHeHo onucaHue nona Price B coobuieHnsa NewOrderSingle u ExecutionReport.
2. Jo6aeneHo nosne DiscretionPrice B coobuweHne ExecutionReport.

Bepcua 1.2.3, 16 okTabps 2014 roga
YTouHeHa obasatenbHocTb nons OrderQty ana coobuweHusa ExecutionReport.

Bepcusa 1.2.2, 10 oktabpa 2014 roaa

1. fJobasneHo none ExchangeSpeciallnstructions 8 coobweHna NewOrderSingle n ExecutionReport.
2. OobasneH pa3gen 3.3.1.1.1 o mapLpyTU3aummn NopyYeHui.

3. YTouHeHo 3HauyeHue nona OrdType ANA aApPECHOro NopyYeHus.

4. OobasneHbl HOBble 3HaYeHMA nona BusinessRejectReason B cooblueHne BusinessMessageReject.
5. Oob6asneHbl 3HaueHua nonsa ExecRestatementReason B coobueHne ExecutionReport.

Bepcua 1.2.1, 2 oktabpa 2014 roga
[Jo6aBneHbl HoBble 3HayeHuMA nona TimelnForce.

Bepcua 1.1.0, 9 uioHAa 2014 ropa
®PYHKUMOHANBbHOCTb CHATUSA 3as8BOK, aKTUBHbIX HA MOCKOBCKOM 6UpKe, Npu nomolum 3anpoca MassCancel He gocTynHa
B AaHHOW Bepcumn

Bepcuma 1.0, 6 noHa 2014 roga
®PYHKLMOHANbHOCTb aBTOMATUYECKOFO CHATUA MOPYYEHUA NPU pa3pbiBe COeAMHEHUA He AO0CTYNHa B AaHHOWN Bepcum
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KpaTkuii 0630p Toprosoi naathpopmsl

1. Kpatkuu 0630p Toprosou nanatpopmbl

Toprosas nnatdopma npesHasHayeHa 414 cOBepLlIeHMA onepaunii Ha GUHAHCOBBIX PbiHKax. K ee 0CHOBHbIM QYHKLMAM

OTHOCATCA:

1. npvem nopyyeHuit/3anBoK, HanpPaBAAEMbIX Ha Pa3NNYHbIe BUPKK;

2. MapuwpyTu3aums Nopy4yeHui, oTnpasKa 3asBOK Ha JOCTYMNHbIe TOProBble N/0LWAAKY;

3. perucTpaumsa caenok Ha 06cnyKnsaemblx nnatpopmon buprKax, a TakxKe 06paboTKa MHPopPMaLUMM O cAeNKaxX Ha APYTUX
B6uprKax Npu YCNOBUM HaNMYMA NOAKIOYEHUA K HUM;

4. TPAHCAAUMM AaHOHMMHOM UM HEaHOHWMHOM WHbOPMaLMKM O TOoprax, a TaKKe JOMNOJHWUTENIbHOM M CNpaBOYHOM
MHbOopMaLmu;

5. KOHTPO/Ib PUCKOB YYaCTHUKOB K/IMPUHIA MO ONepaLymsamM C MHCTPYMEHTaMM, 3aperucTpMpoBaHHbIMUK B NAaTGopme;

6. npouunii dyHKLUMOHAN, CBA3AHHBIN C NpeaoCcTaBNeHMeM JOCTyNa K Topram Ha BUp:KeBOM PbiHKeE.

Mpn HaNMUYMM NOAKNIOYEHMA YYACTHUKA K HECKONbKUX 6Mp)+(aM nnaT(bopma obecneynBaeT BO3MOXKHOCTb 06p360TKVI
KIMEHTCKUX I'IO,CI,K/'HOHEHMVI Ha Ka>+<p,017| N3 HUX.

[NA KOPPEKTHOro MCNoAb30BaHMA TOPrOBOrO L33 K/AMEHTY HeobXOo4AMM aKTyasbHblii CMNpPaBOYHWK TOProBbIX
WHCTPYMeHTOB (noapobHee cM. AOKYMeHT OnucaHue mopaoesix UHCMpPYMeHmMos).

1.1. Pexkumbl TOpros

1.1.1. OCHOBHOI peXXum Topros

OcHoBHOM pexXum Topros noapasymeBaeT 3ak/to4eHne aHOHUMHDbIX CAENOK Ha pPa3/InYHbIX TOProBbiX NaowWaaKax.

B OCHOBHOM peXMme TOPros KAuMeHTamM AOCTYMHbl MATb TUMNOB MOPYYEHWUI, KOTOPbIE MOFYT BbITb MOA4AHbI B TOProByto
nnatdopmy nyTem OTNPaBKKM CneumnanbHoro coobueHus. Tun nopyyeHns onpeaennerca codeTaHMem 3HadeHuin nonei
B COOBLLEHUMN.

1.1.1.1. Tunbl nopy4YeHui

1.

PbIHOYHOE — NMOpYy4YeHue C yKazaHnem obbema v 6e3 yKaszaHus LeHbl, byaeT MCNoNHEHO MO NoboW AOCTYNHOW LeHe;
OCTaTOK yaansaercs.

. JINnMUTHOE, aKTMBHOE A0 KOHLA TOProBoro AHA, — NopyyYyeHune C yKkasaHuem obbema n LLeHbl; OCTAaTOK ,CI,06aBllF|ETCFI

B o4yepeab 3aABOK.

. Fill or Kill (FOK) — nopy4eHue c ykasaHMem obbema 1 LieHbl, KOTOPOE AO0NXKHO BbITb UCNONHEHO He3ameaINTeIbHO

B MO/IHOM 06beme NMbOo OTKNOHEHO.

. Immediate or Cancel (IOC) — nopyuyeHue c ykasaHMem o06bemMa W LEeHbl, KOTOPOE AOMKHO 6biTb MCMNOAHEHO

He3ameannTesibHoO B NOJIHOM U/ YaCTUHHOM obbeme; oCTaToK YAaNAeTCA.

. Alicbepr — nopy4yeHue c yKasaHMemM ob6bema M LEeHbl, 06beM KOTOPOro COCTOMT U3 BUAMMOM U CKPLITON YacTei.

B ouepeab 3aaB0K [l,OﬁaBl'IﬂeTCﬂ BMAMMAA YacTb. B cnyyae ecnn B pesynbrate cBefeHMA BUAMMAA YAacTb UCMOAHMAACH
He NO/ZIHOCTbKO, TO OCTATOK B o4Yepean 3aABOK OCTaEeTCA 6€e3 M3MEHEHUIA; eC/IN Ke BMAnmaa 4actb 6blN1a NCNonHeHa
NOMHOCTbIO, TO Ha cne,u,ylom,eﬁ nTepaunmn nocne ceegeHna sBManman 4acCtb BbICTaB/IAETCA 3aHOBO LE/IMKOM, CKpbITaA
4acCTb NPUN 3TOM YMEHbLLIAETCA Ha 3TO 3Ha4YeHUe.

Habop TMNOB Nopy4YeHUit, AOCTYMNHbIX B TOProBoi naatdopme, MOXKET He coBNagaTb C HABOPOM TUMOB 3aABOK, AOCTYMHbIX
Ha TOproBsoit NaoLaake.

1.1.1.2. UcnonHeHMe Nnopy4YeHUmn

KnveHTCcKoe nopyyeHwe, NMofaHHOe B TOProsyrt NAaTGopmMy, MOMKET ObiTb MCMNONHEHO Ha bupikax, (1) K KoTopbim
NOAKIOYEH [aHHbIW YYAaCTHUK TOProB U (2) Ha KOTOPbIX TOPTYeTCA MHCTPYMEHT, YKa3aHHbIW B NopyyeHun. B cayyae ecam
TaKas 6upKa ofHa, To BeCb 06BEM NOPYyYEHUA MApLLPYTU3MPYETCA HA 3Ty BUPIKY B BUAE OLHOMN MU HECKONIbKUX 3asBOK.
MpY HaNMYUU HECKONTbKUX TaKUX BUPK NopyyeHue ByaeT MCMOMHEHO MO NPUHLMNAM «HAWUYYLIEro UCMOIHEHUAY.



KpaTkuii 0630p Toprosoi naathpopmsl

[nsa rpynnbl MHCTPYMEHTOB, 3aperncTpuMpoBaHHbIX B TOProBoi naatdopme, cpeam HEeCKONbKMX TOProBbiX NJIOLLAA0K
onpegaensetca OCHOBHaA 6UpKa, xapaKkTepusytoLLanca Hanbosee BbICOKOMN IMKBUAHOCTbI0. CTaTyc OCHOBHOW N0OLAaAKK
MOXET BAMATb Ha BbIBOp CTpaTerMm MaplupyTM3aLMuK: MO YMOJYAHWUIO YacTb MOPYYEHUs, KOTOpas He MOXKeT BbiTb
cBeZeHa C aKTMBHbIMM 3afBKamK B ouepeau, byaet HanpasieHa Ha 3Ty 6upiKy. OCHOBHasA BUpIKa yKasaHa A/1a KaXK4oro
WHCTPYMEHTa, TOPTyeMoro B cucteme, B AOKyMeHTe CriUCOK UeHHbIx Bymae, docmynHbix 8 bpokepckoli nodcucmeme,
pa3melleHHoM Ha caiTte HIM PTC http://nprts.ru.

O6bem NopyYeHUs MOXKET BbITb MOMHOCTBIO UM YaCTUYHO MApPLUPYTU3MPOBAH HA TOProBYHO MJIOWAAKY TO/IbKO B TOM
C/lyyae, ec/n TUMN BXOAALLETo MOPYYEHUs COBMAZAET C OAHWM M3 TUMOB 33aABOK Ha bupke. OQHAKO MPU UCMONHEHUU
No MPUHLMNAM «HAWYYLEro UCNOHEeHUA» 0bpaboTKa HEKOTOPbIX TUMOB MOPYYEHUA MNOAPA3yMEBAET BO3MOXKHOE
W3MEHeHMWe TMNA 3aABKM MO OTHOLLEHWMIO K TUMY BXOAALLEro nopyvyeHus. B TekyLein Bepcum ToproBov NaAatopmbl TaKUM
obpasom obpabaTtbiBaeTca ailcbepr nopyyeHue (nogpobHee cm. 1.1.1.2.3).

1.1.1.2.1. Hannyuwee ucnosnHeHune

Haunnyuwee ncnonHeHue (ycnyra Best Execution) gocTynHo ana nopyyeHui, (a) nogaHHbIX C MCNOAb30BAHMEM IOTUHA,
MMEIOLLLero AOCTYN Ha HECKOJ/IbKMX TOProBbIX MIOLWAA0K, (6) NO MHCTPyMeHTam, TOPryembiM Ha HECKO/IbKUX BUprKax,
() c 0cOBbIM yKazaHMEM MapLLpPyTU3aALMMN.

B KauecTBe pbIHOYHbIX AAHHbIX, HA OCHOBE KOTOPbIX OCYLLLECTB/AETCA onpeaeneHme obbema BbiCTaBAAEMbIX Ha TOProBble
NAOWAAKM 3a8BOK B LienAxX 06ecneyeHms Hauayywero MCNoHeHWs, UCNONb3YeTCA arperMpoBaHHas oYepeab 3a8BOK No
KaykAOMY MHCTPYMEHTY, KoTopaa popmupyeTca obbeguHeHneM odepeselt 3aaBOK, NOy4aemMblX Y4aCTHUKOM C PasHbIX
PbIHKOB M AOCTYMHbIX MY A1 UCNONb30BaHMA.

1.1.1.2.2. PaspeneHue nopyvyeHus
PaspeneHune BxoaAaLero NnopyvyeHna Ha 3aaBKM U MapLUpyTM3aLMA STUX 3aABOK 3aBMCUT OT TMMA KIMEHTCKOro NopyyeHus.

Bxogsuee nopy4yeHume suga Fill Or Kill yuactsyeT B cBeeHUM TONIbKO HA 0a4HOMN BuprKe, bonee BbIrOAHON ANA MHMLMATOpPA
MUCXOAA M3 CPefHEeB3BELEHHON UEHbl; NMPU paBHbIX MOKas3aTensx NpUOpUTET oTaaeTca buprke, NpeaoCTaBAAOLWEN
MeHbLLEee BPEMA OTKAMKA.

BxogAalme nopydeHuns apyrux Buaos (AMmMutHoe, pbiHouHoe, Immediate Or Cancel, alic6epr) moryT 6biTb UCNOAHEHbI Ha
HeCKObKUX BUprKax ogHoBpemeHHO. MocnesoBaTebHO 418 KaXK40ro LLeHOBOro YPOBHA, HauMHanA ¢ Hanbosee BbIroAHOIO
MHULMATOPY, onpeaenseTcs 06bem BXOAALLEN 3a8BKM, KOTOPbIN MOXKET BbITb YA0BAETBOPEH Ha AOCTYMNHbIX BUpPKaXx.

B npouecce pasaeneHua Bxogsaliee NOpyvyeHWe Moc/iefoBaTeNlbHO MPOXOAMUT LEHOBble YPOBHM o4yepean 3asBOK A0
OOCTUKeHNA HeobxoamMmoro obbema BCTpeYHbIX NPeasoXKeHun. B cayyae ecan npoigeHbl Bce AOCTYMHble LLeHOBble
YPOBHU, a BXOZAllee MNOopyyeHue He WUCMOSHEHO LEAMKOM, OCTaTOK MaplupyTusmpyetrca Ha OCHOBHYIO TOProByko
naowaakKy. B nepsom ciyyae ocTaTok gobasnserca K 0b6bemy, oTnpasasemomy Ha OCHOBHYIO TOProByto NaowaakKy. Mocne
TOro KaK onpegeneHbl 06bemMbl, MaplpyTU3npyemble Ha BUPKKM, GOPMUPYIOTCA 3aABKU U NEepesatoTca Ha TOProsble
NAOWAAKM.

1.1.1.2.3. OcobeHHOCTN 06pPaboTKM aiic6epr-nopyyeHnii

MopyyeHue TMNa alicbepr, HanpaBNeHHOE Ha BCe TOProBble NJIOLWAAKK, byaeT pa3aeneHo Ha 3asBKM COMNAacHO 0BbIYHOMY
anropuTMy — B COOTBETCTBMM C aKTyasibHbIM COCTOSIHUEM oyepeseli 3aaBOK. 3asBKa, chopMMpoBaHHas Ha BUPKY, Ha
KOTOPOM AOCTYMNHbI aiicbepr-3anBKM, OyaeT maplpyTM3MpoBaHa Tyaa B BUAe acbepr-3asaBKku, MpUYem CKPbITbI 06bem
paBeH M3HayaNbHOMY, eC/IM OH He MpeBbIWaeT 06bem 3asaBKM, MO0 TeKyLeMmy 0bbeMy 3asuBKMU, €CIU TEKYLLUI 06bem
MeHbLUe WU paBeH M3HAYaNbHOMY CKPbITOMY 06bemy. 3asiBKa, CGOPMMUPOBAHHAA Ha BUPIKY, HA KOTOPOW HeAOCTYMHbI
alicbepr-3asBku, byaeT maplIpyTU3MpOBaHa Kak 3asBka |OC. B oTtueTax o mopyyeHuwm ByayT yKasaHbl M3HAYasbHble
napameTpbl, B OTYETax O 3afBKax — HOBbIE.

1.1.2. Pexkum neperoBopHbIX CAENOK

B Pexvime meperoBOpHbIX CAEMOK KAMEHTaM AOCTYMHbl agpecHble MOPyYeHUn A/1A CBEAEHUA B ayKUMOHE C MOJHbIM
COBMageHnem napameTpoB MopyYyeHuin. AgpecHoe nopyyeHve — NopyyeHue C yKasaHmem LeHbl, 06bema, MHUumaTopa
3afBKM M KOHTpareHta. KOHTpareHTy Hampas/ifeTcs yBeAOMJ/IEHME O Mogade 3asBKM Ha ero TOProBO-KAWPWHIOBbIA
CYET (6onee NogpobHO onucaHMe B3aMMOZEMCTBUA C TOProBbIM LWIO30M CM. rasy 2). MNpu BbICTaBAEHWUMU agpecHbIX
MopyYeHMi BCeraa yKkasblBaeTca napamerp MapLupyTM3aumm Ha 6upxy.
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1.1.3. Pexxum neperoBOpHbIX CAENOK peno

LleHa B 3aABKe Ha CAENKY perno yKasblBaeTcA B MpoLueHTax rogosbix. B none ,Cl,OI'IOI'IHVITeI'IbHOVI UEeHbl KINEHT MOXET
BBECTU UEHY UHCTPYMEHTA I'IepBOVI HOrn; B Cny4d4ae ee OTCyTCTBMUA 6y,u,eT MCNONb30BaHa pacyeTHaA UEeHa nmbo LUeHa,
YCTaHOB/IEHHAA peweHnem 6Mp)KVI ANA AaHHOIo MHCTPYMEHTA, €C/IN TaKOoe peleHne NpUuHATO.

Toproeblit MHCTPYMEHT Peno MmeeT Tpu Horu (6anaHCcoBbIX MHCTPYMEHTa):

1. n3ameHeHune 0bA3aTeNbCTBA Ha NOCTaBKY Bymaru nNo NepBoi YacTu CAENKM peno,
2. U3meHeHue 06a3aTeIbCTBa Ha MOCTABKY Ba/ItOTbl MO NEPBOM YaCTM CAENKM peno,
3. U3meHeHWe 06a3aTeNIbCTBA Ha MOCTaBKY Bymaru No BTOPOM YacTu CAENKM peno.

BantoTHoe 0653aTeNbCTBO MO BTOPOM YacCTU CAEMKM PEno U3MEHAETCA C UCMOAb30BaHMEM UHCTPYMEHTa 3a4aHUA LeHbl
TOProBOro MHCTPYMEHTa peno.

1.1.4. AyKUMOH 3aKpbITUA

Hanunuune ayKLMOHa 3aKpbITUA A1 MHCTPYMEHTA YKa3aHo B AOKYMeHTe CrUCOK yeHHbix bymae, docmyrHbix 8 bpokepckoli
nodcucmeme, pasmeleHHoM Ha caiTte HIM PTC http://nprts.ru. AyKumoH 3akpbiTus nposoantcs Ha OCHOBHOW Bupke
WHCTPYMeHTa. B TeueHWe onpeaeneHHoro npasuaamu ToproB OCHOBHOW GUPXKM TOPrOBOro Nepuoaa KAUEHTbl MOryT
nofaBaTb MOPYYEHUA C YKa3aHWEM BpPeMeHU AEeNCTBUA — ayKUMOH 3aKpbiTMA. Bo BpemAa ayKUMOHA 3aKpbITUA BCe
NoZaHHblE B HEFO 3aABKM UCMONHAIOTCA NO LieHe, onpeaeseHHon OCHOBHOM BUprKel No UToram ayKUMOHa 3aKpbITUA.

1.1.4.1. AYKLUUOH 3aKpbITUA Ha PbIHKE MHOCTPAHHDbIX LLeHHbIX 6ymar

Coenkn B ayKUMOHE 3aKpbITUA MO MHOCTPAHHbLIM LieHHbIM Bymaram UCMOHAOTCA NO LeHe, onpeaeNeHHoW No utoram
TOpros Ha 6uprKe, Ha KOTOPOW AaHHasA LeHHasa bymara npoluia npoueaypy JMCTUHrA. 3asBKMU, NPUBOAALLME K KpocCc-
caenke, byayT aBTOMaTUYECKM CHATbI TOProBOM NOLLAAKOMN.

B ayKuUMOHE 3aKPbITUA PblIHKa MHOCTPAHHbIX LLeHHbIX ByMar 4OCTYNHO TO/IbKO PbIHOYHOE MopydYeHue. UcnonHeHne Beex
MOAAHHbIX 33aABOK MPOMCXOAMT MO OGUULMANBHON LLEHEe 3aKPbITUA COOTBETCTBYIOWMX MHCTPYMEHTOB TOM BUPXKK, Ha
KOTOPOW AaHHas LeHHan bymara npoLuia ANCTUHT.

MopAnoK NpoBeAEHUA TOPrOB B ayKLIMOHE 3aKPbITUA:
1. B TeyeHWe TOProBOro AHA KAMEHTbI NMOCbIIAIOT PbIHOYHbIE 3a5SIBKU B CUCTEMY.

2. B cooTBeTcTBuM C yTBEPKAEHHbIM pacnMcaHnem Topros 6VIp)+(VI nogava 3aABOK B CUCTEMY NpeKpallaeTCa, a NnogaHHble
3aABKWN CTAaHOBATCA HEAOCTYNHbIMU ANA OT3blBa.

3. MNpoBOAMTCA ayKLMOH 3aKPbITUA — BCE BCTPEYHble 3aABKU MO WHCTPYMEHTY, YNOPAAOYEHHbIE MO BO3PACTAHWUIO
BPEMEHM BbICTABNAEHWA, CBOAATCA MexXay coboi Ha OCHOBHOM BuprKe N0 YKAa3aHHOM Bbile LieHe.

4. Bce HeMCnonHEeHHble OCTaTKM 3aABOK U He CBeAeHHble 3aABKU, CHUMALIOTCA.

1.1.4.2. AYKUMOH 3aKpPbITUA Ha PbIHKE POCCUIACKUX LieHHbIX Bymar

B ayKUMOHE 3aKpbITUA Ha PbIHKE POCCUMCKUX LieHHbIX Bymar 4OCTYMHO BbiCTaBJEHUE PbIHOYHOTO U IMMUTHOIO TUMOB
nopyyeHus.

1.2. Wnto3bl TOprosou naatpopmbl

1.2.1. Toprosbiit W03

MokntoumsLwmnC K TOProBomy W3y, KIMEHT MOXKET B COOTBETCTBUU C MPaBaMh A0CTyNa JIOrnMHa, noCcpeacTtsoOmM KOToOporo
ocyuwecTBneHO nogKkno4YeHe, nogaBaTb NOPyYeHUA, 3anpallinBaTb CHATUE U NMNONYYaTb OTHETbI O MOAAHHbIX NOPYYEHUAX.
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B3aVIMO,D,eVICTBMe C TOProBbim LW/TKO30M OCYLLECTBNAETCA Ha ABYX YPOBHAX — CECCMOHHOM U NPUKNAOHOM. CeCccUOHHBIN
YPOBEHb obecneunBaeT HageXHOCTb U KOPPEKTHOCTb obmeHa COOGLLI,eHVIﬂMVI. anKI'IaLI,HOVI YPOBEHb NMO3BOSIAET KIUMEHTY
OCyLLeCTBNATb ONPaBKy TPAH3aKUMOHHbIX 3aMpocoB 1 nNony4yeHne ot4yeToB OT TOpI'OBOl‘;i CNCTembl.

1.2.2. MMpoCMOTPOBbIN W03

npOCMOTpOBbIl\/‘I 103 NO3BONIAET KAMEHTY NOoslydaTb HEAHOHMMHbIE PbIHOYHbIE AdHHble B COOTBETCTBUU C MpaBamu
AO0CTyna NOrnHa.

B3aMmogeincTeme ¢ TOProBbIM LWHO30M OCYLLECTBAAETCA Ha ABYX YPOBHAX — CECCUMOHHOM U NPUKNAAHOM. CECCUOHHbI
ypoBeHb obecneynmBaeT HageKHOCTb U KOPPEKTHOCTb 06MeHa coobLieHnAmKU. Ha NpUKAaAHOM YPOBHE MPOCMOTPOBbIN
w03 obecneynmBaeT 04HOCTOPOHHEE B3aMMOAENCTBME: W03 HAaNpPaBAAET KAUEHTY TPaH3aKLMOHHbIe OTYeTbl COMIacHo
npasam A0CTyna N0rMHa, HO KNMEHT He MMeeT BO3MOMKHOCTM No4aBaTh TOProBble NPUKasbl.

1.3. JIoruHbl

JlorvH aBnseTca y4eTHOW 3anucbio ANA AOCTyNa K TOProsomy M/MaM NpOCMOTPOBOMY LW/O3Y TOProBoi naatdopmbl
n obnagaet Habopom npas AOCTyNa, onpeaeneHHbIX MPU PerucTpaumm.

Tabnuuya 1.1. NMpaBa goctyna normuHa

Tun goctyna OnucaHue 06s3aTeNbHOCTb

YUYacTHUK TOpros JlorvH npmeAsaH K 04HOMY YHaCTHWUKY TOPros 0basartesibHO

TOpFOBO-KJ'IVIpMHFOBbIVI JIorMH Mo*KeT bbITb npunBA3aH K O4HOMY U HECKOJZIbKUM TOProso- HeobA3aTeNbHO
cyer KTMPUHTOBbIM CHETaM

Koapl KAMEHTOB | /IOTMH MOXeT 6bITb NPUBA3aH K OAHOMY WM HECKOJIbKMM KoAam|HeobssaTenbHO

YYaCTHWKa TOpros K/IMEHTOB

Lnto3bl JIorMH MOXeT MMeTb JOCTYN K OA4HOMY MAn 060MM TMNam Wto30B: |0b6sA3aTesieH No KpaliHen
Mepe oAuH

1. Trade: Toprosbii,
2. DropCopy: NpoCMOTpPOBbLIN

MonyueHne JIorMH MoKeT nonyyaTb pasHbIi Habop oT4eToB: obasatenbHo
HEaHOHWMMHbIX
PbIHOYHBIX JaHHbIX 1. CompletelLog: oTueTbl 0 NOPYYEHUAX U 3aABKaX;

2. RestrictedLog: oT4eTbl TO/IbKO O NOPYYEHUSX.

Y4YaCTHMK TOProB, TOPrOBO-KAMPUHIOBLIN CUET U KOA, KAMEHTA, MPUCBOEHHbIE IOTUHY, ONPEAENAIoT, BO-MNepPBbIX, OT Ybero
MMEHM JIOTUH MOXET NoAasaTb NMOPyYeHMWs, B-BTOPbIX, KaKMMKN MOPYUYEHUAMM IOTMUH MOXKET yrnpasasaTb (3anpalmsaTb
CHATUE U U3MEHATb MapameTpbl), a B-TPETbUX, O KaKNX MOPYHEHUAX JIOTMH ByAeT no/yyaTb OTYETHI.

LLINt03 MOXKET TPaHCANPOBATb KAMEHTY B0 OTYETbl O MOPYYEHUAX M 3aABKaX, MO0 OTYETbl TO/IbKO O NopyyeHusax. B
nocieaHem cnydae KNMEeHT ByaeT NoayYaTb MeHbLLEee KoMyecTso coobLueHMi, ogHaKo He byaeT 06a1aaatb MHGoOpMaLmeit
06 06bemax 3aABOK Ha KOHKPETHbIX TOProBbIX MAOLAAKaX.

Mpw perncTpaummn NOrMHy NPUCBamMBatoTCA Macku IP-agpecos, onpeaenatoume gmanasoH agpecos, C KOTOPbIX AaHHbIVI
NNIOTUH MOXEeT NOAKNKYaTbCA K WAO3Y TOpFOBOﬁ I'IllaTd)OprI.
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2. BsaumopgeincTBue ¢ TOProsbiM LLJIFO30M

2.1. OtyeTbl ExecutionReport[8]

Toproeas cucTema HanpasaseT KAneHTy otdeT ExecutionReport[8] npu nwbom u3meHeHMM cTaTyca wauM obbema
K/IMEHCKOTO MOPYYEHUA MW 3aABKM, NOPONKAEHHOMN STUM NOPyYEeHMEM:

. MPUHATUN NOPYYEHUA TOProBON CUCTEMOW,

OTKNOHEHMM NOPYYEeHUs TOProBO CUCTEMOMN,

NPUHATUU 3a5IBKU BUpKe,

OTK/IOHEHMU 3aABKN BUpKeN,

caenke,

. YaCTMYHOM MW NONHOM UCMONHEHUN 0BbeMa NopyYeHus,
CHATUM OCTaTKa 3aABKMU,

. YaCTMYHOM MW NOSHOM CHATUU NOPYYEHUA.

PN A WNE

Kaxabiih oTyeT ExecutionReport cogep:KuT fiBa MoAs, KOTOpble MO3BOMAKT ONpeaAevTb TUM cobbiTWA, Bbi3BaBLUETO
noposaeHue otdeta. OHV XapaKTEPU3YIOT COCTOSAHME MOPYYeHUs/3aaBKM U TN otdeta — OrdStatus[39] n ExecType[150]
COOTBETCTBEHHO.

Tabnuua 2.1. Tn OTYETOB U CTaTyCbl NOPYyYEeHUA/3aABKU

CobbiTue Cratyc Tun otyeTta CooTHoweHUe yKa3aHHbIX
nopyyeHus ExecType[150] ob6bemoB
OrdStatus[39]

Mopy4yeHune ycnewHo NpUHATO TOProsom 0 0 CumQty=0

cmuctemon

LeavesQty=0rderQty
3anBKa ycneLwHo NpuHaTa bupxen

MopyyeHne OTKAOHEHO TOProBO CUCTEMOM 8 8 CumQty=0
3anABKa OTKNOHEHa bupen LeavesQty=0
Cpenka: o6bem nopy4eHus yaoBneTBoOpeH 1 F 0<CumQty<OrderQty
YacTUYHO

O<LeavesQty<OrderQty
Coenka: 06bem 3aABKM YA0BNETBOPEH YAaCTUYHO
Caenka: o6bem nopyyeHus ya0BneTBOpPEH 2 F CumQty=OrderQty
NOMIHOCTbIO

LeavesQty=0
Coenka: 06bem 3aABKU y4,0BNETBOPEH
NONHOCTbIO

CHATMe nopyyeHunn 4 4 CumQty<OrderQty (moxeT
6bITb paBeH HyH0)
CHATWe 33aABKU

LeavesQty=0

Kaxkabii otueT ExecutionReport cogepXuT KAMEHTCKUI maeHTudukatop nopydeHusa ClOrdID[11]. Nocne Toro Kak
nopy4yeHMe NPUHATO TOProBOM CUCTEMOM BO BCEX OTYETaX, OTHOCALLMXCA K Hemy, byaeT yKasaH uaeHTudUKaTop
OrderID[37]. MpuHaTOW 3asBKe b6MpKa NpUCBaMBaET CBON MAEHTUDUKATOP, KOTOPbIM TPAHCANPYETCA KIMEHTY B Mnoje
SecondaryOrderID[198].

2.1.1. Pasnnume OoT4YETOB PA3/INYHbIX YPOBHEWN

3HaueHue nons ExDestination[100], ykasaHHoe B OT4eTe, NO3BOJIAET OAHO3HAYHO OMPEAe/UTb YPOBEHb OT4eTa —
nopy4yeHue B Toprosoi cucteme (1001) nnu 3aaska Ha 6Bupxke (1000).
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B oTyeTax, OTHOCAWMXCS K 3asBKe, TaKKe 3anosHeHo none SecondaryOrderID[198] TonbKO B c/y4ae ycCrnewHoro
BbICTaBNAEHMUA 3aABKU. [1pU OTKNOHEHUM 3aABKKU BUpKeit oHO oTcyTcTByeT. Mpy 06paboTKe OTYETOB YPOBHA NOPYYeEHUsA
MOXeT NPou30iTU Ay6AMPOBaHWE B C/ly4ae MOJIHOTO OTKJIOHEHUA 3anaBKM Bupkei. Mpu obpaboTke OTYETOB YPOBHA
3aABKM MOXKET BO3HWKHYTb CUTYaLLMA, KOTAA KAUEHTCKUM NPUNONKEHNEM He ByayT NONyYeHbl HEKOTOPbIE OTBETHI B C/lyYae
OTK/NIOHEHMA 3aABKM OGUpKeln (OTKNOHeHMe ocTaTtka 3aaBok |OC, FOK man npu npefoTBpalleHUn KpoCC-CAENKM Uau
BMAMMOTO NepeyeHus oyepesm 3asBOoK).

KAneHT nmeet BO3MOXKHOCTb Bbl6paTb O4HY U3 TpexX cnocobos 06pa6OTKM OT4YeTOoB!

1. O6paboTKa OTYETOB YPOBHA NOPYYEHUA. B JaHHOM C/ly4ae MOXKHO Y3HaTb TO/IbKO HOMEP NopydeHUs, HO He BUpPIKeBOo
HoMep 3aABKWU. OAHAKO NMpU OTKJIOHEHUW 3as8BKU BUpKel Heobxoanmmo obpaboTaTtb ABa CoObLEHMA — CHadvana o
NPUHATUU NOPYYEHUA U CPa3Y Ke O CHATUM OCTaTKa.

2. ObpaboTKa co0bLLEHMI YPOBHA 3a8BKN, MPEANOYTUTENBHBIN TUN 06paboTKK. B 3TOM cnyyae obecneynsaeTca NoNHOTA
MHPopmaLmm (BuprkeBble HOMepa 3asABOK M HOMEPA NOPYYEHMA, NPUCBOEHHbIE TOProBol cuctemoi). OfHAKO AaHHbIM
TN 06paboTKKN AenaeT 3aTPYAHUTENbHON NAEHTUDMKaLMIO YPOBHA Mo Hannuuio nonsa SecondaryOrderID[198].

3. O6paboTka otyeToB 060OMX ypoBHEl. B gaHHOM ciyyae HeobXxoaMMO MrHOpMpoBaTb cooblleHus, aybaupylouime
cobbITUA NO paHHee o6paboTaHHbIM oTyeTam. OgHomy coobuleHnio ExecutionReport 06 OTKNOHEHUM 3asBKU BupsKeit
MOXET COOTBETCTBOBATb 4,Ba COOBLLEHMNA YPOBHA NOPYYEHMA — BbICTAaBNEHUE U CHATUE OCTATKa. TaKKe npun obpaboTke
3HaYyeHWA aKTUBHOrO HecBefeHHoro obbema LeavesQty[151] HeOBXOAMMO Y4YMTbIBATb, YTO M3-32 ACMHXPOHHOCTM
COObLEHMNI ABYX YPOBHEWN BO3MOXKHA CUTYyaLLMA, NPU KOTOPOM CHayana OTKNOHAeTcA 3anaBKa (LeavesQty[151]=0), a
3aTeM MOXKET NPUNTM OTYETbI O MPUHATUM NOpyYeHmUA ¢ LeavesQty, OTIMYHBIM OT HY/A U O CHATUKM OCTaTKa C HyNeBbIM
LeavesQty.

BHe 3aBMCMMOCTM OT BbIbBpaHHOrO meToaa 06paboTkmn Heobxoanumo obpabaTtbiBaTh cooblieHmaA Reject — coobuieHuns o6
OTKNOHEHUN MOPYYEHUA.

2.2. Nopaua nopyyeHUsa

[ns Toro ytobbl NOAATL NOPYYEHME, K/IMEHT OTNPAB/AET B W3 TOprosoi naatdopmbl coobueHne NewOrderSingle[D]
(NOS). Karkpoe nopyyeHue OOMKHO coAepyKaTb KAMEHTCKU ngeHtudukatop ClOrdID[11], yHMKaNbHbIA ANA Kax[oro
JIOTMHA B TEYEHME TOProBOMN ceccumn.

Mocne NpUHATUA Nopy4YyeHUs Toproeas nNaatdopma HanpasaseT KauMeHTy otyeT ExecutionReport[8] (ER), cogepralumii
naeHTndukatop nopydenuns OrderID[37] n 3HauyeHuma OrdStatus[39]=0 n ExecType[150]=0. Ecan nopyyeHMe OTKIOHEHO
TOProBoW CUCTEMOW (BCNeacTBUME HEBEPHbIX 3HAYEHWW WK OTCYTCTBUA TOProB), TO MAEHTUOUKATOP NPUCBOEH He
byneT, a KAMeHT nonyumt oTyeT ExecutionReport co 3HayeHnamm OrdStatus[39]=8 n ExecType[150]=8, npu 310 none
OrdRejReason[103] morkeT cogepkaTb MPUYNHY OTKNOHEHMUS.

PucyHok 2.1. Nogaua nopyyeHusn

NOS: CIOrdID=A
g
< ER: CIOrdID=A, OrderID=B, OrdStatus=0, ExecType=0
o a) ycnewHas noda4a nopyveHus Lintos
TOprosoiu
nosab3oBartensa
NOS: ClOrdID=A cUcTembl
>
ER: CIOrdID=A, OrdStatus=8, ExecType=8
<€
6) omknoHeHue nopy4yeHus

2.2.1. lNocTtaHOBKA 3aABKMU

an onpeaeneHnn Haunnyywero MncnonHeHunAa BecCb obbem nopyvyeHnA pasgenAaeTtca Ha 3aABKKM B COOTBETCTBUE
C aKTya/ZibHbIM COCTOAHUEM oqepe,u,ei/'l 3aABOK M 3aTeM 3TU 3aABKU MaApPLPYTUSUPYHOTCA Ha TOpProBble NJIOWaaKwn.
Korga TOpProsaAa naowagKka BO3BpallaeT COO6LLI,eHMe O NPUHATUMN UNN OTKNIOHEHWUU 3aABKUN, CepBep nepeaaeT KANEHTY
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cooTBeTcTBYOWMI oT4yeT ExecutionReport[8], coaepxawmii naeHtnduratop 3anasku SecondaryOrderlD u 3HayeHus
OrdStatus[39]=0 n ExecType[150]=0.

B cnyyae OTKNOHEHMA 3aABKM BUpPKel KAMEHT nonyunT otyeT ExecutionReport[8] (OrdStatus[39]=8 n ExecType[150]=8) 06
OTK/IOHEHUM 3aABKM BMpPXKelt M OTYET O CHATMM YacTU NOPYYEHUA, PpaBHOW 06 beMy OTKIOHEHHOW 3aaBKW. B ntobom oTueTe
0 CHATUM 3HaYeHnem nons OrderQty[38] AaBnseTcA He HayaibHbINA, @ CHUMaeMblit 06beM.

TaK, Npu BbIMUCNEHUMN HaMAydLWwero ucnonHeHms nopydenue Fill Or Kill moskeT 6bITb MapLIPYTU3MPOBAHO TObKO Ha OAHY
TOProBsyto NiowWaaky. B cayyae ecam 6upka MOXKET YA0BAETBOPUTL 3Ty 3aBKY, KAMEHT NOAYYUT BCE OTYETbI B 06bIYHOM
pexmme. ECn ke 3asBKa He MOKET BbiTb MCMOMHEHA Ha BMpiKe, TO 3asBKa ByAeT OTKNOHEHa M KAMEHT nociae oTyeta
0 f06aBAEHUN NOPYYEHMA MOAYYUT OTHET 06 OTKAOHEHMM 3aABKM M OTYET O CHATUM NOPYYEHUA.

PucyHok 2.2. MNopauya nopy4yeHUs, NOCTAaHOBKA 3asBKU U/IN OTK/IOHEHUE 3aABKU

NOS: ClOrdID=A
>
< ER: ClOrdID=A, OrderID=B, OrdStatus=0, ExecType=0
ER: ClOrdID=A, OrderID=B, SecondaryOrderID=C, OrdStatus=0, ExecType=0
a) ycnewHas nocmaHo8Ka 3aA6KU
Cuctema Lnio3
NOS: ClOrdID=A TOprosoiu
nosb3oBartensa
CUCTEMDbI
< ER: ClOrdID=A, OrderID=B, OrdStatus=0, ExecType=0
ER: ClIOrdID=A, OrderID=B, SecondaryOrderID=C, OrdStatus=8, ExecType=8
< ER: CIOrdID=A, OrderID=B, OrdStatus=4, ExecType=4
6) omKnoHeHuUe 3aA8KU U CHAMUE nopyYeHus

2.3. UcnonHeHUe nopy4yeHuUs

Mocne Toro Kak bup:ka NpuHANa 3asBKY, NPY COBEPLUEHUN CAENOK KANeHTY byayT HanpasneHbl otyeTsl ExecutionReport
(ExecType[150]=F) cHa4yana 06 nsmeHeHUn 3aABKK, 3aTeM 06 U3MEHEHMU NopydeHUs. Bce oTyeTbl cogeprKaT bupKeBoi
naeHTndukatop caenkm TrdMatchID[880].

B gaHHOM cxeme onucaHa nogaya nopyyeHuns 1 nojayyeHne oT4eToB 419 O4HOW CTOPOHbI CAENKM (NoaasLiei nopydeHue).
MpouncxoanT BbICTaBNEHMUE M MNOTHOE UCMOAHEHWE AaHHOIO NOPYYeHMS.

PucyHok 2.3. MNopgaua nopyyeHUa U NosiyueHne oT4eToB 06 ucnosHeHUu

NOS: ClOrdID=A
»
P ER: CIOrdID=A, OrderID=B, OrdStatus=0, ExecType=0
-
P ER: CIOrdID=A, OrderID=B, SecondaryOrderID=C, OrdStatus=0, ExecType=0
-
Cuctema | ER: ClOrdiD=A, OrderlD=B, SecondaryOrderID=C, OrdStatus=1, ExecType=F, TrdMatch|D=D1 e
< TOpProeoii
nonb3osarens cncTemb!
ER: ClIOrdID=A, OrderID=B, SecondaryOrderID=C, OrdStatus=2, ExecType=F, TrdMatchID=D2
i
-
P ER: CIOrdID=A, OrderID=B, OrdStatus=2, ExecType=F, TrdMatchID=D1
Y
ER: CIOrdID=A, OrderID=B, OrdStatus=2, ExecType=F, TrdMatchID=D2
L
-
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2.4. CHATMe OCTaTKa 3aABKU NOcC/sie UCNONIHeHUA

B HEeKOTOPbIX cnyvasx 6MpKa CHUMAET HeCBEeAEHHYIO YacTb 06beMa 3aABKM: HAaNpUMep, HECBEAEHHYIO YacCTb PbIHOYHOW
unun 10C-3as8BKM MO0 NpU BO3IMOXKHOW Kpocc-caenke. Mocne oT4eToB O NPUHATMM NOPYYEHMA UM 3aABOK M OTYETOB
O cAenkax KAMeHT nonyuuT otdyeT ExecutionReport[8] (OrdStatus[39]=4 u ExecType[150]=4) o0 CHATMM OCTaKa 3anBKU
M YaCTUYHOM WJIM NMOSIHOM CHATUW OCTaBLUErocs o6bema nopyveHums.

Tak»Ke Npu BbINOJIHEHUN HAUYYLIErO UCMONHEHMA TOProBan NAaTGoOpma MOXKET OT3blBaTb 3aABKM C OAHOW TOProBoM

NAOWAAKM U OTNPaBAATb HA Apyryto. B sTom cayyae nocne noayvyeHua oTyeTa O BbICTABNEHWM 3aABKM UK OT4eTa 06
WCMOJIHEHMM YACTW 3aABKU KANEHTY CieayeT OXKnAaTh, B TOM HUMCAE, OTYET O CHATUM U HOBbIM OTYET O BbICTaB/IEHNM 3aABKM.

2.5. CHATMe aKTUBHOro OCTaTKa Nopy4vyeHuUA

KNMEHT MMeeT BO3MOXKHOCTb OTO3BaTb HECBEAEHHDbIN OCTAaTOK NopydyeHus. (CHATME ocTaTKa TO/bKO OA4HOW 3a8BKW, eCaun
HECKO/1bKO 3a51BOK O4HOI0 NOPYYEHMA aKTUBHbI Ha O4HOM MAN HECKO/IbKMUX TOPrOBbIX NAOWAaAKaX, HeA0CTYNHO.) [aa aToro
KNMEHTY HeobX0AMMO HanpaBuTb B LLU/KO3 TOProsol nnaTdopmbl 3anpoc Ha cHaTne OrderCancelRequest[F] (OCRq), ykasaB
NMAEHTUOUKATOP M HEKOTOPbIE NapaMeTpbl MOpyYeHuUs.

B cniyyae ycnewHoro cHATMA KAMEHTY byayT Hanpas/ieHbl oT4eTbl ExecutionReport (OrdStatus[39]=4 n ExecType[150]=4):
CHavasia OTYEeTbl O CHATMM 33ABOK, @ 3aTEM OTYET O CHATMM BCErO NOPYYEHMUA.

Ecnn ocTaToK NOpyYeHUA He MOXKET BbiTb CHAT UK Y NOTMHA-OTNPABMTENA HEAOCTATOYHO Npas 4OCTyna, TO 3anpoc Ha
CHATUe byaeT oTKnoHeH otyeTom OrderCancelReject[9] (OCRj).

PucyHokK 2.4. CHATMe nopy4eHua

OCRq: ClOrdID=A, OrderID=B

>
ER: CIOrdID=A, OrderID=B, SecondaryOrderID=C, OrdStatus=4, ExecType=4

ER: ClOrdID=A, OrderID=B, OrdStatus=4, ExecType=4

Linto3
Cucrtema < I
nonb3oBartens a) ycnewHoe cHAMue P
CUCTEMDI

OCRq: CIOrdID=A, OrderID=B

OCR;j: ClOrdID=A, OrderID=B

6) omKnoHeHuUe 3anpoca Ha cHAMue

2.6. CHATME MHOXecTBa NOPYYEHUN

KNWEHT MOMKeT 3anpocuTb CHATME MHOXKECTBA MOPYYEHWUN MO KaKOMy-NMOO MpM3HAKy, HanpuMmep MOpyyYyeHus no
YKa3aHHOMY MHCTPYMEHTY, NoAaHHble C AaHHOTO NI0rMHa. JnA 3TOro KAneHTy HeobXxoAMMO HanpaBuUTb B LUKO3 TOProBOWM
nnatpopmbl 3anpoc Ha cHATUe OrderMassCancelRequest[q] (MCRq), yka3aB B HEM pPeXUM CHATUA U NPU HEOBXO4MMOCTH
napameTpbl NOPYYEHUIA.

Monyums Takol 3anpoc, ToproBasa nnatdopma oTbupaeT nopyyeHusa, noAnagalolimne Mo YKasaHHble KpUTepuw,
M HanpasiAeT 3anpocbl Ha CHATME KOHKPETHbIX 33aABOK Ha TOpProBble MJoOWagKu. B cnyyae ycnewHoro CHATUM
3aABOK KAMeHTy OyayT HanpaBneHbl OTYETbl O CHATUWM 3aABOK M MOPYYeHUN M otyeT 06 WMCMONHEHUM MpUKasa
OrderMassCancelReport[r] (MCRt) c KOAM4eCTBOM CHATbIX NOPYyYEHUIN. ECIM HW OQHOrO NOPYYEHUSA, COOTBETCTBYHOLLETO
3afaHHbIM MapameTpam, He OOHapyXeHOo, TO W3 TOProBoW NNaTGOpPMbl BEPHET KAMEHTY TONbKO OT4yeT
OrderMassCancelReport(r].

12
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PUCYHOK 2.5. CHATME MHOKecTBa NopyYeHui

MCRq: CIOrdID=A
>
< ER: CIOrdID=C1, OrderID=B1, OrdStatus=4, ExecType=4
< ER: ClIOrdID=Cn, OrderID=Bn, OrdStatus=4, ExecType=4
Cuctema : = tmos
< MCRt: ClOrdID=A TOProBoii
nosb3oBartens
cucTemMbl
a) ycnewHoe cHamue
MCRq: ClOrdID=A
g
MCRt: ClOrdID=A
<«
6) HeycnewHoe cHAMuUe

2.7. Nopaya, UCNONHEHUE U OTKZIOHEHUE aapecHOoro
nopy4yeHus

[na Toro ytobbl NOAATL NOPYYEHUE, KIMEHT OTNPABAAET B W03 TOProBol naatoopmbl coobuweHne NewOrderSingle[D]
(NOS). Karkaoe nopyyeHve AONXKHO COAEP*KaTb KANEHTCKUI naeHtudukatop ClOrdID[11], yHUKaNbHbIA ANA KaKAoro
/IOTMHa B TeYeHue TOProBoit ceccum.

Mocne nNPUHATMA aapecHoro MopyyeHUss Toprosas NAaTGoOpma HaAMNpaBAfeT  KAMEHTY-OTNpPaBUTEN0  OTYeT
ExecutionReport[8] (ER), cogepkawmit unaeHtuduratop nopydveHus OrderID[37] wn 3HauyeHums OrdStatus[39]=0 u
ExecType[150]=0, a KnueHTy-nonydyatento Hanpasnsetca otdet MarketDatalncrementalRefresh[X] (MD), coaep:<alunit
naeHTudukatop TMnNa obHoBAeHMs MDUpdateAction[279]=0. Ecan nopydveHue OTK/AOHEHO TOProBoi CUCTEMOW
(BcnencTBue HeBEPHbBIX 3HAYEHWUI UIM OTCYTCTBUA TOProB), TO MAEHTUPUKATOP NPUCBOEH He BYAET, a KIMEeHT-0TNPaBuTeNb
nosnyunt otyeT ExecutionReport[8] ¢ nonamu OrdStatus[39]=8 u ExecType[150]=8, npu 310 none OrdRejReason[103]
MOXKET COAEPIKATb NPUUYUHY OTKNOHEHMSA.

Mocne nNpuHATUA TOProBOM CUCTEMON U OUPXKEN aLPECHOW 3aABKU KAMEHT-OTNPaBUTE/Ib MMEeT BO3MOXKHOCTb
OTO3BaTb €e A0 TeX Mop, NMOKa KOHTPAreHT He NoAacT BCTPEYHylo 3aABKY. [N Toro ytobbl CHATb CBOE agpecHoe
nopy4YeHue KANEHTy cneayeT oTnpasBuTb B W03 coobuleHusa OrderCancelRequest[F] (OCRq), yka3as uaeHTudukatop
M HeKoTopble napameTpbl nopyyeHus. Ecnm agpecHas 3asBKa OyAeT yCMeWHO CHATA, TO OTNPaBUTENb MOAYYMUT
oTyeT ExecutionReport[8] (OrdStatus[39]=4 n ExecType[150]=4), a KoHTpareHT — MarketDatalncrementalRefresh[X] co
3HaveHnem MDUpdateAction[279]=2).

PucyHok 2.6. Nogaya v cHATUE agpecHOro nopyyeHus

NOS: ClOrdID=A

ER: ClOrdID=A, OrderlD=B, OrdStatus=0,

| ExecType=0 MD: MDUpdateAction=0

Cuctema - Wnioz - Cuctema
nonb3oBarens TOProBoi nonb3oBartens
OCRq: OrderlD=B
{knuent Nel) q | cucTemMBl {knneHT Ne22)
ER: ClOrdID=A, OrderlD=B, OrdStatus=4,
_ExecType=4 MD: MDUpdateAction=2
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2.7.1. MocTaHOBKa BCTPEYHOW aApPECHOM 3aABKHM

ONa NpUHATUA NPeaNoMKeHWsA, YKasaHHOro B afApecHOW 3aABKe, KOHTpareHTy HeobXoguMmMo OTMpaBWUTb BCTPEYHOe
afpecHoe nopy4yeHue C TeM Ke 06EMOM M MHCTPYMEHTOM, MO TOW e LeHe M NPOTMBOMNONOMKHbLIM HamnpasaeHUeM
Nopy4YeHuUsn, aApPecoBaHHOE MHULMATOPY NPEaNOKEHUS.

PUCYHOK 2.7. YcneluHaa NOCTaHOBKA BCTPEYHOro aApPecHOro nopyyeHus

NOS: ClOrdID=A

ER: ClOrdID=A, OrderlD=B, OrdStatus=0,
ExecType=0

-

MD: MDUpdateAction=0

 J

Cucrema

Wnkoa Cucrema
nonb3oBartens TOprosoii NOS: CIOrdID=A nonb3oBaTena
(knmenT Ne1) encrembill ™ (knnent No2)

ER: ClOrdID=A, Order|D=B, OrdStatus=2, ER: C/OrdID=A, Order|D=8,
__ExecType=F OrdStatus=2, ExecType=F o

MD: MDUpdateAction=2

B ciyyae HecooTBeTcTBMA B LeHe, 06beme, MHCTPYMEHTE, Hanpas/ieHUA NOpyvyeHua M/MAM KOHTpareHTe BCTpPeyHas
afpecHas 3anBKa byaeT BbiCTaB/AEHa Kak HOBas B TOProBYIO cMCTEMY M ByAeT 0XMAaTb CBEAEHUA CO BCTPEYHOW 3aABKOW.

PucyHok 2.8. HeycnelwHaa nocTaHOBKa BCTPEYHOroO aApecHOro nopyvyeHus

NOS: ClOrdID=A

ER: ClOrdID=A, OrderID=B, OrdStatus=0,
ExecType=0

-

MD: MDUpdateAction=0

Cuctema

Wnrosz Cucrema
nonb3oBaTens TOProBoii NOS: ClOrdiD=A none3oBaTens
{mmem NEI} CHCTEMBI - '[IHII‘IEHT NEZ}

ER: ClOrd|D=A, OrderlD=B,
- MD: MDUpdateAction=0 OrdStatus=0, ExecType=0

2.7.2. OTKNOHEeHue BCTPeYHOoro agpecHoro nopyyeHus
KOHTpareHTom

KOHTpareHT MmeeT BO3MOMHOCTb OTK/NOHWTb BCTPEYHOE aApecHoe nopyyeHue. [aA 3TOro K/AWEHTYy Heobxoammo
HanpasuTb B L3 TOProsoi niatdopmbl 3anpoc Ha oTkaoHeHune DontKnowTrade[Q] (DKT), ykasas maeHTudUKaTOP
W HEKOTOpPbIE NapameTpbl MOPyYeHUs.

B cnyyae ycnewHoro oTKAOHEHMA KNMeHTY byaeT HanpasaeHbl oTeeT 06 oTknoHeHnn DontKnowTrade[Q] (otanyatoweecs

OT oTnpaBneHHOro Hananumem nona OrdStatus[39]=4) u otuer MarketDatalncrementalRefresh [X] (MDUpdateAction
[279]=2), a HMUMATOPY NOPYYEHUss — OTYET O CHATUM caenkn ExecutionReport (OrdStatus[39]=2 n ExecType[150]=F).

14
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PucyHokK 2.9. OTKnOHeHUue BCTPEeYHOro aapecHoro nopy4yeHus

NOS: ClOrdID=A

ER: ClOrdID=A, OrderID=B, OrdStatus=0,
ExecType=0

Cucrema
nons3oBaTena
(knmnenT Nol1)

ER: ClOrdID=A, OrderID=B, OrdStatus=4,

W3
TOProsoi
CMCTEMBI

_ExecType=4

MD: MDUpdateAction=0

DKT: ClOrdID=A

DKT: ClOrdID=A, OrdStatus=4

MD: MDUpdateAction=2
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CneunduKaLmsa npoToKona

3. Cneyndukauma NnpoToKona

3.1. Tunbl AaHHDbIX

B aTom paspgene npuseseHbl Tabauubl, onucbiBatolwme dopmaTbl COOOLEHNUNA.
Tun coobuweHuna, onpegenaemblin B none MsgType[35] B 3aronoske, yKkasaH B CKO6Kax noc/ie Ha3BaHMA coobLieHus.
Hanunuue nona:

¢ R [required] — obnasaTenbHoe;
¢ N [nonrequired] — HeobA3aTenbHOE;
¢ C [conditionally required] — Heobxoanmoe npu onpeaeneHHOM YCI0BUN.

Tunbl AaHHbIX
Bool — nornyeckuit Tun gaHHbIx. Jonyctumble 3HaYeHuaA: Y u N.

Char — oAgHOCMMBOAbLHBIA TUN AaHHbIX. JonycTumble 3HadeHua — cumsonbl ASCIl: naTuHckue 6yKBbl, undpbl U
NYHKTyaUMOHHble 3HaKW. He gonyctmbl GUHapHbLINA HyNb U BUHapHaA eguHULA.

Int — UENOYNUCNEHHDBIN TUN AaHHbIX.
Length — uenoymcneHHbIV TN AaHHbIX ANA 0603HAaYeHUA A/ IMHbI B 6anTax.

MultipleChar — cTpoKoBbI TN AaHHbIX, NPeAcTaBAseT co6oN 0A4HOCMMBO/IbHbIE 3HAYEHMA, pa3desieHHble Npobenom.
Hanpumep: 18=0 z.

NumInGroup — HaTypanbHOE YMcao A5 0603HAYEHUS KONMYECTBa 3anuncen B rpynne.
Price — pecAatnyHan apobb ana 0603HaYeHUA LEeHbI; pa3aennTesb —To4Ka.

Qty — HaTypasibHOe YyMcno aasa o6o3Ha4YeHMA KOIMYeCTBa JIOTOB LLEHHOM bymaru.
SegNum — HaTypanbHoe Yyncno ans obo3HauYeHUs NoPAAKOBOro Homepa coobLeHus.

String — cTPOKOBbIN TMN AaHHbIX. CTPOKa MOXKET nepeaaBaTbcsa B 1060 KOAMPOBKE; HE AOMYCTUMbI BUHAPHDBIN HY/b U
6WHapHan eanHMLa.

Timestamp — CTPOKOBbIN TUN AAHHbIX 414 YKa3aHWA BPEMEHM C TOYHOCTBIO 40 MUANCEKYHA NO BcemmupHomMy BpemeHun
(UTC) B dopmaTe YYYYMMDD-HH:MM:SS.sss .

3.2. CeCCMOHHbIN YPOBEHDb

CeCcCUOHHbI YPOBEHb B 3HAUNTE/IbHOM CTENEHU COOTBETCTBYET cTaHaapTy FIX Session Protocol 1.1.

FIX-ceccua yctaHaBnanBaeTca B pamKkax TCP-coeaMHEHMA MeXAY OOHUM LUJIIO30M K/IMEHTA U LWAHO30M TOPrOBOWM CUCTEMBI.
YyacTHukM FIX-ceccum naentndumumpytotca nonamm SenderComplD[49] n TargetComplID[56].

Ons Toprosoit nnatdopmbl naeHTUduKatopom aensetca ECN_EQR, a g5 KAMEHTA — €ro JIOTuH.
3.2.1. 3aronoBoK U Tpeinep coobueHun

Kaxaoe coobLieHme Ha4MHaeTCa € 3aro/i0BKa M 3aBepLUaeTcs Tpeniepom.

®UKCMPOBaHHYID MO3MLMIO B 3aro/IOBKE MMEKT TONMbKO TpW MOMA: NepBbiM  006A3aTeNbHO MAEeT none
BeginString[8]=FIXT.1.1, 3a Hum cnegyeT none BodylLength[9] n panee MsgType[35]. 3HaueHnem BodylLength[9] ssnaeTca
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O/MHA cooblieHna B GaiTax, KOTOpas BbIYMCASETCA HauMHas C Tera, cneayrouiero 3a Bodylength[9], u 3akaHuuMBas
pasgenutenem nepeg CheckSum[10].

Tabauua 3.1. dopmart 3arosoBKa coobLieHUA

Ter Mone O |Twn Jonyctumbie 3HayeHusn OcobeHHOCTH

8 BeginString R |String FIXT.1.1 MNepsoe none coobuieHns

9 BodyLength R |Length OnunHa Tena coobuieHuns B
bariTax

35 MessageType R |String Tun coobuieHuna

49 SenderCompld R |String NaeHTndukatop
oTnpasuTens

56 TargetCompld R |String NaoeHTudukatop
nosyyaTens

34 MsgSeqNum R |SeqNum MNopagKosbIi HOMmep
coobleHuna

43 PosDupFlag N |Boolean Mone 3anonHAeTcA npwu
NMOBTOPHOW Nepecbl/iKe

52 SendingTime R |UTCTimestamp Bpema nepegayun
coobueHun

122 | OrigSendingTime N |UTCTimestamp Bpemsa nepeaayu
NOBTOPHO

nepecbllaeMoro
coobuleHmna npm oTBeTE Ha
ResendRequest[2]

369 |LastMsgSegNumProcessed N |SegNum MNopagKosbIi HOMep
nocnegHero
obpaboTaHHOro
coobuieHuns. YKasblBaeTca
LUHO30M TOprosom
cucTembl

Tpelinep coobuieHna coctont u3 Tera CheckSum[10], B KOoTopbIK 3anucbiBaeTca TpexbalTHaA MPOCTas KOHTPOJbHasA
cymma.

Tabauua 3.2. dopmar Tpeiinepa coobuieHua

Ter Mone 0 |Tvn OcobeHHOCTH

10 CheckSum R |String KoHTponbHaa cymma cooblueHus (Tpu 6aitTa)

3.2.2. NopAaaKoBbii HOMmep coobueHua MsgSeqNum

Bce coobuieHnn, KOTopbiMM OBMEHMBAIOTCA CTOPOHbI B pamkax FIX-ceccun, obnagator nopsaKkosbiM HoMepom. OH
yKasaH B nosie MsgSeqNum([34], npucyTCTBYIOLLEM B 3aro/I0BKe KaxA0ro coobuieHns. Homep Kax4oro nocaeaytowero
coobuieHmns B FIX-ceccum gonskeH 6biTb Ha eguHULY 6oAblue, KpOMe Cy4aeB MPUHYAUTENbHOMO yBeANYEeHUa Homepa
cooblueHuna npm nomolu 3anpoca SequenceReset[4].

B KauecTBe cnpaBoYHOM MHPOPMaLUM ANA KIMEHTa HOMep NocieaHero coobueHus, 06paboTaHHOro TOProBo CUCTEMON,
yKasbiBaeTcs B nose LastMsgSeqNumProcessed[369].

Mpu nonyyeHnn coobLueHns ¢ Homepom, 60blLe 0XKMAAEMOTO, KNMEHTY cneayeT oTnpaBuTb 3anpoc ResendRequest[2].

Mpy NonyyeHUM cepBepom COOBLLEHNA C HOMEPOM, MEHbLUE OXMAAEMOro, KAMEHTy byaeT oTnpaBaeHO cooblieHune
Logout[5] co 3HaueHunem SessionStatus[1409]=1 u 3aTem pasopsaHo TCP-coeanHeHue.
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3.2.2.1. 3anpoc NOBTOPHOI NepecbiIKM coobLeHuin

[na Toro 4Tobbl 3aNPOCUTL NEPECHIIKY PaHEe BbIC/IAHHbIX CEPBEPOM COODLLEHUNM, KINEHT MOXET UCMO/b30BaTb 3anpoc
ResendRequest[2], B 4acTHOCTK, B LeNAX BOCCTAHOBAEHWA MPONYLLEHHbIX coobleHuin. Mpu nonyyeHmun coobuweHuna ¢
HoMepoM, 60JIbLIE OXKUAAEMOTO, KIMEHTY C/leflyeT HanpPaBnTb TaKoM 3anpoc.

KNneHTy gOCTynHbI ANA Nepe3anpoca CoobLeHNs, OTNPaBAeHHbIe B TeYeHMe TeKYLLEro 1 NpeablayLLero TOprosbiX AHEN.
B cnyyae ecnn KNMEHT MPUHYAUTENIbHO O0BHyNan Hymepaumto coobuieHuit (ResetSeqNumFlag[141]=Y B coobuweHunn
Logon[A]), To 3anpoc Ha nNepecbliKy COOBLLEHNIA, OTNPaBAEHHbIX 40 COpoca HOMePOB, HEBO3MOXKEH B l06om cayyae.

B nonsx BeginSegNo[7] n EndSeqNo[16] HeobxoaumMo yKasaTb AMana3oH 3anpaluMBaemMbix coobweHnin. MNpu ykasaHum
KnneHTom BeginSegNo[7]=0 n EndSeqNo[16]=0 w03 nepewser coobLIEHMA HauMHaA C HaMMEHbLIEro AOCTYMNHOro
Homepa. Ecam TonbKko B none EndSeqNo[16] ykasaHO 3HayeHMe HOMb, TO B OTBET Ha 3anpoc CcepBep nepeLusieT Bce
CO0bLLEHMSA 3a TEKYLLYIO TOProBYH CECCUIO HauMHan ¢ Homepa BeginSeqNo[7]. Takum 06pasom, Bce BO3MOMKHbIE Caydan
nepeyncneHbl HUXe:

BeginSeqNo=n, EndSeqNo=m — 3anpoc coobuwieHunii c n go m,

BeginSeqNo=0, EndSeqNo=n — 3anpoc coobueHnit HauMHas C HAaMMeHbLUEro AOCTYMHOrO HOMepa 4o N,
BeginSeqNo=n, EndSeqNo=0 — 3anpoc coobLeHni HaymnHas ¢ n g0 HaMbonbLIEero A4OCTYNHOro Homepa,
BeginSeqNo=0, EndSeqNo=0 — 3anpoc Bcex fOCTyMHbIX CO0bLWEHUN.

el o

[nanasoH HOMepoB 3anpalliMBaemMbiX COOBLEHMI HE MOMKET NPEBbIWATb ONPeAeNeHHOro KOAMYeCcTBa: orpaHuYeHune
CM. B BOKyMeHTe Cemesoe nodKnw4veHue. Ecnu KnneHTy Heobxoammo 3anpocuTb Bonbluee KOANYecTBo coobLeHNi,
TO cneayeT OTNPAaBUTb HECKOILKO MOCAeA0BaTeNbHbIX 3aNpPOocoB. MpM 3TOM HOBbIM 3aNPOC, NPUCNAHHBIN 40 OKOHYaAHUSA
NepecblIKK LWA030M CO0bLWEHMI NO Npeablaywemy 3anpocy, 6yaeT OTKIOHEH.

Ta6bnuua 3.3. Popmart coobueHuna ResendRequest[2]

Ter Mone O |Twn Jonyctumble 3HaYeHun OcobeHHOCTH

7 BeginSegNo R |SeqNum Homep nepsoro
3anpallmMBaemoro
coobueHun

16 EndSegNo R |SeqNum Homep nocnegHero
3anpalimMBaemoro
coobweHus

B otBer Ha ResendRequest[2] 6yayT oTnpaBneHbl 3anpalimBaemblie coobuieHna nnbo umameHeH MsgSeqNum([34]
npy nomowy coobuweHunna SequenceReset[4]. NMpu3HaKom NOBTOPHO BbICbIIAEMOr0 COOBLIEHUA ABAAETCA 3HaYeHue
PossDupFlag[43]=Y.

Ha 3anpoc ResendRequest[2] cepsep nepecbinaeT TONbKO COOBLWEHMA MPUKNAAHOMO YPOBHA M HUMKOrAA He nepeaaer
NMOBTOPHO CECCUOHHbIE COOBLLIEHUA, MO3TOMY B OTBET Ha 3aMpoC NEPEechIIKU KAMUEHTY cneayeT oXKuaaTb, B TOM Yuche,
coobuieHme SequenceReset[4] co 3HaueHnem GapFillFlag[123]=Y n Homepom cneaytoLero oXuaaemoro coobueHma B
nosie NewSeqNo([36].

B cnyyae ecnu KAMEHT XenaeT yBeNMYUTb HOMEP OXWMOAeMOro cooblieHus y cepBepa, emy c/iedyeT OTNPaBuUTb
SequenceReset[4] co 3HauyeHnem GapFillFlag[123]=N 1 HoBbIM HOMepOM OXKngaemoro coobueHma B none NewSeqNo[36].

B npouecce nepecbiNku COOBLLEHUI cepBep MOMXKET nepefasaTb TaKKe HOBble TOProBble COOBLLEHUS, MO3TOMY A0
3aBEPLUEHUA NEPECBIIKU cneayeT OXuAaTb, B TOM 4YMCie, COOBLEHUS C HOMEPOM, MPEBbIWAOWMM 3anpoLIEeHHbIN
AuvanasoH. na obecneveHna ObicTpoli 06paboTKM COOBLLEHUIA KAMEHTY PEKOMEHAYETCA HEe WUrHOPUMpPOBaTb TaKue
cooblueHuna ¢ 66blwLMMN HoMepamK, NoayYaemble B NpoLecce BbINOAHEHUA 3anpoca ResendRequest.

Tabnuua 3.4. Popmar coobuieHuna SequenceReset[4]

Ter Mone O |Twn Jonyctumble 3HaYeHun OcobeHHOCTH
36 NewSeqNo R [SegNum Hosbii NnopsAAKOBbIN
Homep
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Ter Mone O |Twn JonycTtumble 3HaYeHuUA OcobeHHOCTU

123 | GapFillFlag N |Boolean N (pemm Reset — none|Mpu3Hak 3aMo/HeHUA
MsgSeqgNum  nrHopupyeTcs; | nponycka
YKa3bIBAET K/ANEHT);

Y (pexkum  GapFill —

ncnonb3yeTca none
MsgSegNum; yKa3sblBaeT
cepsep)

3.2.2.2. Cépoc nopagKoBbIX HOMepPOB coobLeHun

MNone ResetSeqNumFlag[141]=Y B coobuweHun Logon[A] no3Bonser cbpocuTb MOpPAAKOBblE HOMepa. ITy
GYHKUMOHANBbHOCTb MHOTAA NO/Ie3Ha A1 TOro, YTobbl M3bexkaTb NpoLeAypbl 3aNpPoca U BOCCTAHOB/IEHUA NPONYLEHHbIX
MAM AKOBbI MPOMYLLEHHbIX COobWeHNn. He pekomeHAyeTcA MCMNO/b30BaTb 3Ty BO3MOMHOCTb B TeYEHME TOProBow
CeCccum, ecnu yxe 6blM OTNPaBAEHbl TOProBble COOBLLEHMA, MOCKOALKY B 3TOM C/ydae cooblueHMsa A0 cbpoca OKaxKyTca
HefoCTYNHbIMM A48 Nepesanpoca.

B oTBeT Ha KnneHTckuii Logon[A] c ResetSeqNumFlag[141]=Y ToproBas cuctema BbiCblIAeT TaKKe coobuieHne Logon[A]

co 3HayeHuamM ResetSeqNumFlag[141]=Y, MsgSeqNum[34]=1 n NextExpectedMsgSeqNum[789]=2. Takum obpazom, ana
KakAo0M CTOPOHbI HOMep cneaytolero coobuieHua byaeT paseH 2.

3.2.3. UlHnymanmnsauyma ceccum

Logon[A] — coobuieHne, MHULUMMPYIOLLEE CECCUI0 MW MOATBepKAaalolee ee Hadvano. MNocne ycraHosneHus TCP-
CoeAMHEHNA MHULMATOP CecCUM (KAMEHT) OTNpaBAseT 3TO COobLLEHME N OXKMAaeT B OTBET TakKe Logon[A].

MonyyeHne KoppeKTHOro coobuieHmns Logon[A] Bceraa Bbi3biBaeT oTnpasKy oTeeTHOro Logon[A], gaxe ecaun 6bin yKasaH

MsgSegNum([34] 6onblie oxuaaemoro. /liobasn ownbKa B cooblieHnn Logon[A] Bbi3biBaeT pa3pbis coegmHeHusa. Homep
CleayIoLLero OXnaaemMoro CoobLEeHUA NPU 3TOM He MHKPeMeHTUPYeTCS.

Ta6bnuuya 3.5. Popmar coobuieHunsa Logon[A]

Ter Mone O |Twn Jonyctumble 3HayeHus OcobeHHOCTU

98 EncryptMethod R |Int 0 (wndposaHue He | MeToabl wudposaHua
noaaepunsaerca)

108 |HeartBtInt R |Int WHTepBan OXKNAAHUA.

3HayeHMe B CeKyHZax.
PekomeHgosaHo: ot 20 go

30

95 RawDatalength C |Length 1 OnnHa chegytowero nons.
Mone LOIKHO
NpUCYTCTBOBaTb npwu
Hannumm RawData[96]

96 RawData N |data 0 (He aKTUBMPOBaATb | ABTOMATUYECKoe CHATUe
aBTOMaTU4yeckoe CHATUE | BCEX nopy4eHui,
nopyyeHui); noAaHHbIX OaHHbIM

NIOTMHOM, NpK  paspbiBe
1 (akTMBMpOBaTHL coefmHeHus
aBTOMaTU4ecKoe cHATHE
nopy4eHunit)
141 |ResetSeqNumfFlag N |Boolean Cépoc NopsAKOBbIX
HOMepoB
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Ter Mone O |Twn JonycTtumble 3HaYeHuUA OcobeHHOCTU

789 |NextExpectedMsgSeqNum N |SegNum Homep cnepyrouwiero
coobueHus, KoTOpoe
LOMKEH OTNpaBuTb
KNNEHT. 3anonHaetca
cepsepom

554  |Password N |String Maponb normHa

1137 |DefaultApplVerld R |String 9 (FIX50SP2) Bepcua npoTtokona

3.2.4. 3aBepLueHue ceccum

Logout[5] — coobluieHne, MHULMUPYIOLLEE MAN NOATBEPXAAtoLEee 3aBeplleHMe CECCUM, BbICbIIAETCA NPU AAUTENIbHOM
OTCYTCTBUM COOBLWEHNI (CM. 3.2.5); NpK NoAYyYEHUN COOBLLEHNA C HOMEPOM, MEHbLLE OXKMAAEMOTO.

MpuumMHa OTK/NOHEHMA yKasaHa B Tere SessionStatus[1409]. B none Text[58] moKeT cogepkaTbCcA OTYET O MPUUUHE
3aBepLueHnA ceccuu.

Ta6bnuuya 3.6. Popmar coobuieHusa Logout[5]

Ter Mone O |Twn Jonyctumble 3HayeHua OcobeHHOCTU
1409 |SessionStatus N |Int 5 (HeBepHbIt nOrMH  WAK|YUcNoBOM KoZ NPUYUHBI.
naposb); 3anonHsaetca TO/IbKO
cepsepom

5000 (HapyweH npoToKoA
obmeHa coobueHnamu);

5002 (oTcyTCTBME aKTMBHOCTU
KAWeHTa);

5003 (ocTaHOBKa cepBepa);

5200 (noruH yxe wumeet
aKTUBHYIO ceccuto)

58 Text N |String OTtuet o] npuynHe
3aBepLueHna ceccun

3.2.5. TakTOBbIE COOOLIEHUA

[ns KOHTPONA COCTOAHUA COEAMHEHUA KANEHT U cepBep obmeHuMBatoTca coobuieHmnamn Heartbeat[0]. 3To coobuweHne
OONKHO BbITb OTNPAB/IEHO CTOPOHOW B C/yyae, eCciv OHa He nepefaBana HUKaKMX coobLueHnin (ceccMoHHoro anbo
NPUKIALHOTO YPOBHSA) B TEYEHUE MHTEPBANA OXUAAHUA. Kenaemoe 3HauyeHue MHTepBania oxuaaHusa HeartBtint[108]
KNMEHT yKa3blBaeT B coobuieHmn Logon[A]; pekomeHayemoe 3HadeHne — ot 20 o 30 cekyHa,.

Mpu oTcyTcTBMM COObOLLEHMIA B TeyeHMe WHTepBana, bonbwero, yYem HeartBtint[108], 6yaeT oTnpasneH 3anpoc
TestRequest[1] ¢ naeHtudumkatopom TestReqlD[112]. B oTBET Ha 3anpoc AO/MKHO NpuiiTn coobuieHne Heartbeat[0] c
nonem TestReqID[112], cogepsKawmm TOT Ke uaeHTudUKaTop. MpK OTCYTCTBMM OTBETA Ha 3TOT 3anpoc (Uau Apyrux
COOBLLEHMNI) B TEYEHUE MHTEPBaNa OXMUAAHUA CEPBEP PaspbiBaeT COeAMHEHME, MPeaBapUTeNbHO M3Bellas 06 3Tom
KAneHTa coobuweHnem Logout[5)]. KnmeHTy pekomeHayeTcA TaKoM e cLeHapuii noBeaeHus.

B cnyyae ecnan KAMEHT He KenaeT OTNPaBAATb M MOAYy4YaTb TAKTOBble COOOLEHNA B pamKax 3Ton FIX-ceccuum, cnepyet
yKa3aTb Ho/b B nose HeartBtInt[108].
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Tabauua 3.7. dopmart coobwieHna HeartBeat[0]

Ter Mone O |Twn JonycTtumble 3HaYeHuUA OcobeHHOCTU

112 |TestReqld C |String NaeHTndukatop 3anpoca
TestRequest[1], Ha
KOTOPbI JaHHoe
coobuieHmne ABnAeTca
OTBETOM

Ta6bnuuya 3.8. Popmar coobuieHunna TestRequest[1]

Ter Mone O |Twn Jonyctumbie 3HayeHusn OcobeHHOCTH

112 |TestReqld R |String MpoeHTuduKaTop AaHHOro
3anpoca. MaKcumanbHasa
ANnHA 32 cMmBoONa.
Jonyctumeblie CUMBO/IbI
— JNIaTUHCKME OYKBbl MU

undpsl

3.2.6. OTKNOHEHMe coobueHun

CoobuieHne Reject[3] BbicblnaeTca B OTBeT Ha /oboe HeKoppeKkTHoe cooblleHne (HeBepHO nepedaHHoe WAM
HenpasuabHO chOPMMPOBAHHOE), NpULLeALee OT NPOTUBOMNO/IOKHOMN CTOPOHbI. [PUYNMHAMM OTKNOHEHUA MOTYT ABAATLCA
oTcyTCcTBME 06A3aTe/IbHOTO MO/A, HEKOPPEKTHbIA TUN COObLLEeHMA, HEBEPHAA ANMHA COOBLEHUA, HEKOPPEKTHbIN TUN
OaHHbIX U T.4. TakKe BCe COOOLLEHMA CECCUMOHHOro YPOBHA C HEBEPHbIM 3HayeHWem o6Oro Nos OTKAOHAKTCA
coobuieHmem Reject.

Ona ngeHTMdUKaummn oTKAOHAEeMOoro coobuieHne cepsep 3anonHseT nose RefSeqNum[45] Homepom OTKAOHAEMOro
coobuieHuna. MonyyeHne coobuweHna Reject[3] co 3HaueHMem RefSeqNum[45]=0 o3HayaeT, 4YTO KAWEHT nocnan
coobueHmne ¢ oTcyTcTByOWMM nonem MsgSeqNum([34]. Ecamn cepsep o6Hapy»Kun HeBepeHoe 3HaYeHne onpeaeneHHoro
nossa, To Ter byaet ykasaH B RefTagID[371]. Mone SessionRejectReason[373] moxeT coaepkaTb KOg NPUUNHY OTK/IOHEHMA,
a none Text[58] — TeKCT oWMNBKMN.

Ta6bnuua 3.9. Popmar coobuieHus Reject[3]

Ter Mone O |Twn Jonyctumble 3HayeHua OcobeHHOCTU

45 RefSeqNum R |SeqNum Homep OTK/IOHAEMOTrO0
coobleHuna

371 |RefTagld N |Int Ter, 3HauyeHune nnu
Hanuyne KOTOpOoro
BbI3Ba/I0 OLIMOKY

372 |RefMsgType N |String Twn OTK/IOHAEMOro
coobueHun
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Ter Mone O |Twn JonycTtumble 3HaYeHuUA OcobeHHOCTU
373 |SessionRejectReason N |Int 0 (HeKoppeKTHbI  Homep |MpUYMHa OTKNOHEHUS
Tera);

1 (oTcyTcTBYET 0653aTeNbHbIN
Ter);

2 (HeponycTMMbIA B AaHHOM
coobuieHuu Ter);

4 (Ter 6e3 3HaueHus);

5 (ter ¢ HemonycTMMbIM
3HaYeHnem);

6 (Ter co 3HayeHuem
HeBepHOro T1na);

11 (HEeKoppeKTHbIN ™N
coobuieHus);

13 (ter nosTopAeTcA B
coobuieHnmn);

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

15 (Ter U3 rpynnbl yKasaH He Ha
CBOEM MecTe);

16 (HeBepHO YKa3aHo
KO/IMYeCcTBO 3anuceit rpynnbl)

58 Text N |String OtueT 06 owNbKe

3.2.7. Pa3pbiB coeguHEeHUA

TCP-coeguHeHne 6yaeT pasopBaHO MNPM MOAYYEHWWM COOBLEHMA C OWWBKOM B OAHOM M3 Tpex nepBbix nosei
(BeginString[8], BodyLength[9] n MsgType[35]) wan nonyyeHun coobuweHuna Logon[A] HeBepHoro dopmata wuam
CoAepXKalLero HegonyCcTMMble 3HaYeHus.

3.2.8. ABTOMaTUUYECKOE CHATUE NOPYYEHUM

Bce aKkTMBHbIe MOPYyYeHMA, NOAAHHbIE JIOTMHOM, MOTYT 6bITb aBTOMATUYECKM CHATLI NPU 3aBepLlueHnn FIX-ceccnun. faHHasa
bYHKUMOHANBbHOCTL A0/MIKHA ObITb aKTUBMPOBAHA NPWU MHULMANM3AUNKN Kaxpoi FIX-ceccum — B coobuweHnn Logon[A]:
RawDatalength[95]=1 n RawData[96]=1. Mo ymon4aHWIO aBTOMATUYECKOE CHATME MNOPYYEHU HE BKAOYEHO.

ABTOMaTMYECKOE CHATME BCEX MOPYYEHWUI, NOAAHHBIX Yepes AaHHbIN W03 (TO eCTb OT AAaHHOrO JI0FMHA), NPOUCXOAMUT B
cnepyrowmx cnyyaax sasepieHna FIX-ceccum:

1. npu pa3pbise TCP-coeanHEHMA C KNMEHTCKMUM LLIIO30M,
2. nNpwv OTCYTCTBMM OTBETHbIX co0bLeHul Heartbeat[0] B TeueHMe ycTaHOBNEHHOTO UHTEPBaa,
3. npw nony4yeHumn Logout[5].

Ecnn aBTOMaTMyeckoe cHATUE BblI0 aKTUBMPOBAHO, TO B CAy4vae 3aBeplueHua FIX-ceccun, Bce 3asaBKM, NogaHHble OT
[OAHHOTO W33, B TOM YMC/Ie B TeYeHMe npeablayLmx ceccuit, 6yayTt cHATbl. O6 sTom cobbiTum ByayT cdopmmpoBaHbl
OTYeTbl U OTNPABNEHbl 4PYTMM IOTMHAM, KOTOPbIE MMEIT AOCTYN K 3TOM HEAHOHUMHOW PbIHOYHOM MHPOopMaumu. Mpwn
aTom B oT4yeTe ExecutionReport[8] none Text[58] byaet 3anonHeHo cTpokoli Cancel on disconnect.
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TaKkKe KAMEeHT MmeeT BO3MOXKHOCTb Ha3HAYUTb NMPU3HAK aBTOMATUYECKOTO CHATUA OTAE/NbHOMY MOPYYEeHUIo, yKas3as B
coobueHmn NewOrderSingle[D] 3HaueHue B none Execlnst[18]=o. Mopy4yeHne c 3TMM Npu3HAKOM OyaeT CHATO npwu
paspbiBe COEAMHEHUS BHE 3aBMCMMOCTM OT TOro, Bbl1a AN Takaa GYHKLMOHANbHOCTb aKTMBMPOBAHA Ha CECCMOHOM
ypoBHe.

3.3. MpuknagHoOu ypoBeHb

3.3.1. KaneHTCKuMe 3anpochbl

3.3.1.1. Nopauya nopy4yeHUn

Ona Toro yTOObI nogatb HOBOE nMopyyeHune B TOProsyw CUCTEMY,

NewOrderSingle[D], 8 KOTOpOM L01KHbl ObITb YKa3aHbl

® TOProBO-KAMPUHIOBbINM cyeT B none Account[1],

® TOProBblit UHCTPYMEHT B none SecuritylD[48] (cm. AOKYMEHT Cripa8oYHUK UHCMpPYMeHmMos),
® MHCTPYKUMM mapuwpyTtmusaumm B nons ExDestination[100] n ExchangeSpeciallnstructions[1139] (3HayeHua cm. B

3.3.1.1.1),

* HanpasaeHue nopy4yeHus B none Side[54],

e TN nopy4yeHus B none OrdType[40],

* Bpems gencTema nopyyeHun B none TimelnForce[59],
e 06bem nopyyeHus B none OrderQty[38].

[na Bcex TUNOB Nopy4yeHus, Kpome pbiHouHoro (OrdType[40]=1), AonkHa bbiTb yCTaHOBAEHA UeHa B none Price[44].

Ta6auua 3.10. CooTBeTCTBME TUMNA NOPYYEHUA U 3HAUYEHUA NONeN B coobLeHun

Tun nopyyeHums

Heobxogumble nons

PbiHOYHOE

OrdType[40]=1
TimelnForce[59]=3

PbIHOYHOE NopyyYeHue,
Hanpas/fsemoe B ayKLMOH
3aKpbITUSA

OrdType[40]=1
TimelnForce[59]=7

JInmnTHOE nopy4veHue,
Hanpasasemoe B ayKLUNOH
3aKpbITMA

OrdType[40]=2
TimelnForce[59]=7
Price[44]

InmntHoE OrdType[40]=2
TimelnForce[59]=0
Price[44]

Fill Or Kill (FOK) OrdType[40]=2

TimelnForce[59]=4
Price[44]

Immediate Or Cancel (10C)

OrdType[40]=2
TimelnForce[59]=3
Price[44]

Alicbepr

OrdType[40]=2
TimelnForce[59]=0
0<DisplayQty[1138]<OrderQty[38]
DisplayWhen[1083]=2
DisplayMethod[1084]=1

Price[44]

AppecHoe

OrdType[40]=n
TimelnForce[59]=0 Price[44]
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B AYKUMOHE 3aKpbITUA Ha pPbIHKE MHOCTPAHHbLIX LEHHbIX 6ymar BO3MOXHO BbICTaB/ieHWE TONbKO PbIHOYHOTO
(OrdType[40]=1) TMnNa nopy4eHWi, a B AyKLMOHE 3aKPbITUA Ha PbIHKE POCCUMCKUX aKUMI BO3MOMHO BbICTaB/leHUE
pbiHo4YHoro (OrdType[40]=1) n ammuTHOro (OrdType[40]=2) TMNOB NOpPyYEHUiA.

NaeHTUPUKaTOP TOProBOro YneHa U KoA KNMEHTA, OT UMEHW KOTOPOTro NoAatoTCcA MOpyYeHne, He06X0AMMO YKasaTb B nose
PartylD[448] rpynnbl Parties: nepBas 3anucb rpynnbl COAEPHKUT UaeHTUdUKATOP TOProBoro ynieHa ¢ PartyRole[452]=1,
BTOpas — KoZ KaueHTa c PartyRole[452]=3. Npu nogaye agpecHoro nopyyeHus rpynna Parties gonskHa BKAOYATb ewe
ABe 3anncn — naeHTUPUKaToOpbl MHULMATOPA U NONYYATENS aAPECHOTO NOPYYEHUA.

CooblueHre 0 nogaye NOpPyYeHUs AOMKHO 0bA3aTeNbHO COAEPMKATb KAMEHTCKUMI MAEHTUPUKATOP NopyyeHus B mnose
ClOrdID[11]. ToproBas cuctema TpebyeT YHUKaNbHOCTU 3TOro UAEHTUDMKATOPa B TEYEHNE TOPrOBOW CECCUM A5 KaXKa0ro

KNMEHTCKOTO WJ/I03a. TakKe He peKomeHAayeTcs NoBTOPHO Mcnosib3osaTtb ClOrdID[11] oTKAOHEHHbIX NOPYYEHWA.

[nsa agpecHoro NnopyyeHns MosKeT BbiTb YKasaH 0cobblii naeHTUdMKaTop match_ref: B aTom cayyae BCTpeyHas agpecHas
3asBKa J0/IXKHA COAEPIKATb TaKOW Ke AEHTUOUKATOP, MHAYe 3a8BKM He ByayT CBeAEHbI B CAESKY.

Mocne 06paboOTKM KAMEHTCKOrO MOpyYeHWa ToproBas cuctema /MBO OTKAOHWUT nopyyeHne coobueHnem
BusinessMessageReject[j], nMbo noaTBepAuTb MpUHATUE NopydeHusa coobueHmem ExecutionReport[8] co crtatycamu
ExecType[150]=0 n OrdStatus[39]=0.

MopyyeHne MOXKeT CONPOBOXKAATLCA KOMMeHTapmemB none Text[58] (23 6aliTa B kKoguposke UTF-8).

B KOHUE TOproBoi ceccuu Bce aKTUBHble nopydyeHua (TimelnForce[59]=0) cHMMaKOTCA U KAMEHT MOAy4YaeT oTyeT
ExecutionReport[8] co 3HaueHnem EXPIRED B none ExecRestatementReason[378].

Tabauua 3.11. dopmart coobweHnsa NewOrderSingle[D]

Ter Mone O |Twn Jonyctumble 3HaYeHuUA OcobeHHOCTU

11 ClOrdld R |String KnuneHTtckui
naeHTUdUKaTop
nopy4eHus.

MaKkcumanbHasa anuHa 20
cMmBonoB.  [onyctumble
CMMBO/IbI — JIaTUHCKME
6yKBbI M UMPpbI

60 TransactTime R |UTCTimestamp Bpemsa nopaun npukasa
nonb3osaTtesiem

100 |ExDestination R |Exchange NaeHTuduKaTop Toprosom
NAOWAAKM, Ha KOTOpYyH
oTnpasaseTca 3anBKa
KNMeHTa. 3HayeHua cm. B
33.1.1.1

48 Securityld R |String Yucnosom
naeHtTudurkatop

TOProBoro MHCTPymeHTa

9303 |RoutinglInstruction N |String Anroputm
MapLpyTM3aumnm
54 Side R |Char 1 (nokynka); HanpasneHue nopy4yeHus

2 (npoaaxa)

40 OrdType R |Char 1 (pblHOYHOE); Tun nopy4yeHua

2 ("MmunTHOE);

n (appecHoe)
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Ter

Mone

Tvn

DonycTumble 3HaYeHUA

OcobeHHOCTU

59

TimelnForce

Char

0 (gencTBUTENbHO B TEeyeHue
TOProBol ceccun);

2 (ayKLMOH OTKpbITHSA);

3 (HemeaneHHo nnu
OTKNOHUTB, 10C);

4 (MCNONHWUTbL NONHOCTbIO UAU
OTKAOHUTB, FOK);

7 (ayKLMOH 3aKpbITUA)

Bpems nencremn

nopyyeHus

44

Price

Price

LleHa. Ona pexmma
TOProB peno: rogosasn
NPOLEeHTHAA A0XOAHOCTb,
0b6A3aTeNbHO K
3aMoNHeHUlo, 3HayeHue
yKasblBaeTcA B NpoueHTax

38

OrderQty

Qty

O6bem
noTax

nopydyeHus B

1138

DisplayQty

Qty

OTtobparkaemas
(Buamman) yactb ob6bema
3asBKuW. Mcnonbayetca ans
ancbepros:

e O<DisplayQty<OrderQty
(aicbepr);

¢ DisplayQty He
onpegeneHo (sngumoe
nopyyeHue)

1084

DisplayMethod

Char

1 (alicbepr)

Mcnonbayetca ans
NOCTaHOBKM aiicbepros

Account

String

ToproBo-KAMPUHIOBbIN
CYeT KNMEHTA, NojatoLLero
nopydyeHue

KomnoHeHT Parties

58

Text

String

KommeHTapuii.
MakcumanbHaa anvHa 23
cumBona

1139

ExchangeSpeciallnstructions

String

OcHoBHasn ToproBsas
naowanKa. 3HauyeHus cm.
B 3.3.1.1.1. 3anonHaetca
npu ExecType[150]=0 nnun
F, ecam oHO 6bL10O
yKa3aHO Monb3oBaTesiem
npu nogave

1080

RefOrderld

String

NpeHTuduKaTop ans
cBeaeHus afpecHoro
nopyyeHun

10104

Pricel

Price

JononHutenbHaa  ueHa.
Ona peno moxeT 6biTb
YKa3aHa LieHa caenku
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3.3.1.1.1. BO3MOHOCTM MapLLIpyTU3aLun NopyYeHuns

KnneHT 3agaeT mapLuipyTnsaumio NnopyvYeHna coyeTaHuem AByX 06A3aTeNIbHbIX NoJsei:

1. ExDestination — naeHTUMKATOP TOProBOW N/OLLAAKM, HA KOTOPYIO OTMNPABAAETCA 3asBKa K/AMEHTa; 3HaYeHUa CM.
3.3.5;

2. ExchangeSpeciallnstructions — ocHoBHas Toprosas NJOLWaAKa, Ha KOTOpylo ByAeT Hanpas/ieH OCTAaTOK MOpyyYeHus;
3HaueHus cm. 3.3.5. B cayyae oTcyTCTBUA nona byaer noacrasiaeHa bupika, KOTopas yKasaHa B AOKyYMeHTe CriucoK
ueHHbIx bymae, docmynHbix 8 bpokepckoli nodcucmeme, pasmeleHHom Ha calite HIM PTC http://nprts.ru.

3.3.1.2. CHATHe HecBeAEHHOro OCTaTKa Nopy4YeHus

MNMocne TOro Kak OupKeBble 3aABKW ObliM BbICTaBNEeHbl Ha TOPrOBbIX MAOLWAAKAX, KAMEHT MMeeT BO3MOMKHOCTb
CHATb HECBEAEHHbIM OCTaToK nopy4yeHusa. [na 3TOro HeobxoAMMO HanpaBuTb B TOProBYK CUCTEMy 3anpoc
OrderCancelRequest[F], B KOTOpOM CHMMAeMoe NopyYyeHue LOAKHO ObiTb MAEHTUPULMPOBAHO OAHUM U3 ABYX MONEN:
ClOrdID[11] unn OrderID[37] (anA cHATUA NOPyYEeHUSA NOAAHHOrO JIOFTMHOM, OT KOTOPOTrO MOJyYeH AaHHbIWA 3anpoc Ha
cHATMe). MpKn CHATUM NOpPyYeEHMUS, NOAAHHOTO C APYroro 0rMHa, BO3MOXHA TONbKO MAEHTUOUKALMA NPU MOMOLLM NoNs
OrderID[37].

MNocne o06paboTKM 3anpoca ToproBas cuctema AMBO OTKAOHUT ero coobuieHnem BusinessMessageReject[j], nmbo
noATBEPAMT CHATUE NopyYeHuMsa oTyeTom ExecutionReport[8].

Tabauua 3.12. dopmat coobweHunsa OrderCancelRequest[F]

Ter

Mone

Tvn

[onyctumbie 3HaueHUn

OcobeHHOCTU

41

OrigClOrdId

String

KnueHTckui
naeHtTudurkatop
OT3bIBAaEMOrO MOPYyYEHUS.
MakcumanbHasa anuHa 20
cumBonoB.  JonycTumble
CMMBOAbI — JIaTUHCKME
6yKBbI M UUbPbI

11

ClOrdid

String

KnuneHTtckui
naeHTMduUKaTOp npuKasa
Ha CHATME TNOpPYyYeHUs.
MakcumanbHasa gnuHa 20
CMMBOIOB. [lonycTumble
CMMBO/IbI — /IaTUHCKUE
6yKBbI M UUPbI

37

Orderld

String

NpeHTndukaTop
nopy4yeHus,
NPUCBOEHHbIA  TOProBoM
cuctemom

60

TransactTime

UTCTimestamp

[ata 7 BpemA
dbopmupoBaHua 3anpoca

100

ExDestination

Exchange

NaeHTuduKaTop Toprosom
NAOLWAAKM, YKa3aHHbIA B
nopy4YeHnun. 3HaueHunn cm.
83.3.1.1.1

48

Securityld

String

Yucnoson
naeHTnduKaTop
TOProBOro MHCTPYMEHTa

54

Side

Char

1 (nokynka);

2 (npoaaxa)

HanpasneHue nopyvyeHna
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Ter Mone O |Twn JonycTtumble 3HaYeHuUA OcobeHHOCTU
1 Account R |String ToproBo-KAMPUHIOBbIN
cuet
KomnoHeHT Parties R

3.3.1.3. CHATUe MHOXeCcTBa NopyvyeHUus

B HacTosALeN BepcMM GYHKLMOHANBbHOCTL CHATUA MHOXECTBa NOopyYeHMUit AOCTYNHa He B NOAHOM obbeme (cM. UcTopuio
WN3MEHEHUI HACTOALLErO AOKYMEHTA).

CHATME MHOXKecTBa I'IOpy‘-IEHVIﬁ AOCTYNHO B HECKOJIbKUX peXunmax, B COOTBETCTBUM C KOTOPbIMU OO0/1KHO 6bITb

chopmuposaH 3anpoc OrderMassCancelRequest[q]. Ucnonb3yemblit peKMM CHATUS NOPYYEHMUI YCTaHaBAMBAETCS, BO-
nepsblx, 3HayeHMem nona MassCancelRequestType[530] 1, BO-BTOpPbIX, 3aNOJAHEHUEM APYTUX NONEN.

Tabaunua 3.13. PeXXumbl CHATUA MHOXKeCTBA NOpPyYeHUi

Pexxum Heobxopgumble nonsa

CHATWe NopyYeHM, NOAAHHbIX TOTMHOM, OT KOTOPOro Noay4yeH MassCancelRequestType[530]=7
[OAHHbIN 3anpoc Ha cHATUEe

CHATMeE BCeX NOPYUYEHUI NO YKazaHHOMY MHCTPYMEHTY, noaaHHbIx | MassCancelRequestType[530]=1

JNIOTMHOM, OT KOTOPOrO MOJIYYeH AAHHbIM 3aMpoC Ha CHATUE SecuritylD[48]
CHATME BCeX NMOPYUYEHUI MO YKa3aHHbIM MHCTPYMEHTY M Toproeo- |MassCancelRequestType[530]=1
KNMPUHIOBOMY CYETY SecuritylD[48]

Account[1]
CHATME BCEX NOPYYEHWUI MO YKa3aHHbIM MHCTPYMEHTY U Koay MassCancelRequestType[530]=1
K/IMEHTa SecuritylD[48]

rpynna Parties

Mpu BblibOpe peMma CHATUA MNOopydYeHU, NOAAHHbIX JIOTMHOM, OT KOTOPOro MOAy4YeH AaHHbIM 3anpoc Ha CHATUE
(MassCancelRequestType[530]=7), HegonycTumo 3anonHeHue nonei SecuritylD[48] n ExDestination[100].

Mocne 06paboTKM 3anpoca TOProsas cUCTeMa MNOATBEPAUT CHATUE KaXkAoro MopyyeHus oTaenbHbiM cooblieHnem
ExecutionReport[8] co ctatycamu ExecType[150]=4 n OrdStatus[39]=4 u BbiwneT otyeT OrderMassCancelReport[r].

Tabauua 3.14. dopmart coobweHuna OrderMassCancelRequest[q]

Ter Mone O |Twn Jonyctumble 3HaYeHua OcobeHHOCTH

11 Clordld R |String KnueHTckui
naeHTnduKaTop npmKasa
Ha CHATUE TNOPYYeHUA.
MakcmmanbHaa gnanHa 20
cumBonoB. [lonyctumble
CUMBO/IbI — NIaTUHCKKe
6yKBbl M UUPbI

530 |MassCancelRequestType R |Char 1 (No MHCTPYMEHTY); Tun cHATUA

7 (Bce nopyuyeHus)

60 TransactTime R |UTCTimestamp [ata " BpemA
dbopmupoBaHua 3anpoca

100 |ExDestination N |Exchange NaeHTuduKaTop Toprosom
NAOLWAAKM, YKa3aHHbIA B
Nnopy4YeHnn. 3HauYeHunn cm.
83.3.1.1.1
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30]=1

Ter Mone Tun Jonyctumble 3HaYeHuA OcobeHHOCTU

48 Securityld C |String Yucnoson
naeHTUudUKaTop
TOProBOr0 MHCTPYMEHTA.
Heobxoanm npu
MassCancelRequestType[5

1 Account N |String ToproBoO-KAMPUHIOBbIM
cuet

KomnoHeHT Parties N

3.3.1.4. OTKNOHEHMe BCTPEYHOM aAPEeCHOM 3aABKM

KNAMEHT MMeeT BO3MOMKHOCTb OTKAOHWTb BCTPEYHYIO afpecHyrt 3anaBKy. [na 3Toro HeobxogMMo HanpaBWTb B LUAO3
Toprosoi nnatpopmel 3anpoc DontKnowTrade[Q], KoTopoe [OMKHO cofep)KaTb MoAA: UAEHTUOUKATOP MopyveHUus
OrderID[11], naeHTUdMKaTOPbI KOHTPAreHTOB aApPeCcHOro NopyyeHua B rpynne Parties u naeHTUPUKaTop ANA cBeeHuUA

agpecHoro nopyveHuns RefOrderID[1080].

MNocne o06paboTkM 3anpoca Toprosas nnatpopma Mbo OTKAOHUT ero coobuieHnem BusinessMessageReject[j], nmbo
noaTBepAUT CHATME MopydyeHua coobuweHmem DontKnowTrade[Q], oTanyatoweeca oT OTNPaB/AEHHOrO Ha/JIMYMEM NONSA

OrdStatus[39]=4, 1 n3seweHnem MarketDatalncrementalRefresh[X].

Ta6bnuua 3.15. Popmar coobueHuna DontKnowTrade[Q]

8 (oTK/NIOHEeHa)

Ter Mone 0O |Twn Jonyctumble 3HayeHun Ocob6eHHOCTU
37 Orderld R |String NpeHTudukaTop
nopy4eHus,
NPWCBOEHHbIA  TOProBoW
cuctemom
48 Securityld R |String Yucnosom
naeHtudurkatop
TOProBOro MHCTPYMEHTA
54 Side R |Char 1 (nokynka); HanpaBneHue nopy4yeHus
2 (npopaka)
40 OrdType R |Char 1 (pblHOYHOE); Tun nopy4yeHua
2 (n"MmunTHOE);
n (agpecHoe);
0 (BHeayKUMOHHOE)
KomnoHeHT Parties
1080 |RefOrderld N |String NaeHTudukatop ans
cBefeHus apecHoro
nopyveHus
39 OrdStatus R |Char 4 (cHaTa); Cratyc 3a8BKU /
nopyyeHus

3.3.2. OTyeTbl TOProBOM CUCTEMDI

3.3.2.1. Otuet BusinessMessageReject[j]

MopyyeHMe € HeBEPHbIM COYETAHMEM YC/IOBHO 06S3aTeNbHbIX MNOMEN, B TOM YMC/E YKa3bIBAOWMX HA TUN MOPYYEHUs,
OTK/NIOHAEeTCA coobuweHnem BusinessMessageReject([j].
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Tabauua 3.16. dopmar coobweHna BusinessMessageReject[j]

Ter Mone 0O |Twn JonycTtumble 3HayeHus OcobeHHOCTU

45 RefSeqNum R [SegNum Homep OTK/IOHAEMOro
coobueHun

372 |RefMsgType R |String Twvn OTK/IOHAEMOTrO0
coobueHun

380 |BusinessRejectReason R |Int 5 (oTcyTcTByeT ycnoBHo | Kog, ownbku

obnAsaTenbHoe none);
100 (3anonHeH ANLWHWUIA Ter);

6000 (3anonHeHbI oba
napameTpa account 1 parties)

371 |RefTagld N |Int Ter, Hannuune unm
3HayeHue KOTOpOoro
BbI3Ba/I0 OLUMOKY

58 Text N |String TeKcT owmnbKn

3.3.2.2. Otuer ExecutionReport[8]

OTtyeTbl ExecutionReport[8] BbICbINAOTCA KANEHTY NPU OTKAOHEHWW, CHATUM, USMEHEHUMU U UCTEYEHUWN NOPYUYEHUS UK
3aRBKM, a TaKXKe MPU BbICTaBNEHUM 3aABKM B o4epeab 3aaBoK 6upKK. (O TMnax otyeTos cm. 2.1.)

OtyeTr o0 cHAatum (OrdStatus[39]=4 un ExecType[150]=4) O06bLIMHO COAEPKUT MNPUUUHY CHATMA B none
ExecRestatementReason[378].

Otuet o caenke (ExecType[150]=F) BkntouaeT ceba 6GupskeBon naeHtTupuKkatop caenkn TrdMatchID[880] un yKasaHue
TOProBOM NAOWAAKM, Ha KOTOPOM 6bina 3aKAo4YeHa caenka, B none LastMkt[30].

Mpun OTKNOHEHUU NOPYUYEHUA NN 3aABKU OTYET COAEPIKUT NPUUMHY OTKIOHeHMA B none OrdRejReason[103].

Nloboit  OTYeT COoJEepPKUT KAMEHTCKUI unaeHTUduKaTop nopyyeHma ClOrdID[11]. CobbiTve Bbi3BaBlLUEe OTYET
MOXKHO onpegenntb no nonam OrdStatus[39] u ExecType[150]. Otuer, cogepawuii WMAeHTUOUKATOP 3aABKM
SecondaryOrderID[198], oTHOCKTCA K 3aABKE, HO HE K NOPYYEHMUIO.

Tabauua 3.17. dopmar coobuieHna ExecutionReport[8]

Ter Mone O |Twn Jonyctumble 3HayeHusn OcobeHHOCTU
[gate_header] R CTaHAapTHbIM 3aro/IoBoK
1 Account R |String ToproBo-KAMPUHIOBbIN
cyer
100 |ExDestination R |Exchange NpeHTuduKaTOp TOProsom

NAOWAAKKM, YKa3aHHbIA B
Nopy4YeHUu. 3HauyeHunn cm.
83.3.1.1.1

10104 | Pricel N |Price LileHa nepsoit yactu peno
(3anonHsetca TonbKO Ans
3asBOK peno)

103 |OrdRejReason C |[Int 1 MpuunHa OTK/IOHEHMUA
3a8BKM /  nopy4yeHus.
YKa3sbiBaeTcA npu

ExecType(150)=8.
3HayeHua cm. B Tabauue
Al
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Ter

Mone

Tvn

DonycTumble 3HaYeHUA

OcobeHHOCTU

1080

RefOrderld

String

NpeHTuduKaTop ans
cBeaeHus afipecHoro
nopyyeHus

1083

DisplayWhen

Char

Mcnonbsyetca ans
NOCTaHOBKM alicbepros

1084

DisplayMethod

Char

1 (ancbepr)

Mcnonb3syetca ana
NoCTaHOBKM alicbepros

11

ClOrdid

String

KnneHTckmi
naeHTuduKaTop NpPUKasa

1138

DisplayQty

Qty

OTtobparkaemas
(Buamman) yactb obbema
3asaBKuW. Mcnonbayetca ans
ancbepros:

¢ 0<DisplayQty<OrderQty
(aicbepr);

¢ DisplayQty He
onpegeneHo (sngumoe
nopyyeHue)

1139

ExchangeSpeciallnstructions

C

String

OcHoBHasn Toprosas
naowanKa. 3HauyeHus cm.
B 3.3.1.1.1. 3anonHaetca
npu ExecType[150]=0 nnun
F, ecam oHO 6bL10
yKa3aHO Monb3oBaTesiem
npu nogave

14

CumQty

Qty

McnonHeHHan
3aABKM / nopyyeHua

4acCTb

150

ExecType

Char

0 (pasmeLyeHue);
4 (cHaTHe);

8 (OTK/IOHEHWE HEKOPPEKTHOW
3asBKM / nopyyeHus);

F (caenka)

Tun oTyeTa

151

LeavesQty

Qty

HeuncnonHeHHan
3anBKM / nopydeHus

4acTb

18

Execlnst

MultipleCharVallie

MHCTPYKUMA ynpaBaeHus
nopyd4eHmem

198

SecondaryOrderld

String

Homep 32ABKM Ha
COOTBETCTBYIOLLEN BUpiKe,
€C/IM UICNO/b3YeTCs HoMep
— JaHHbIN oTyer
OTHOCUTCA K  3anBKe.
Ecnwu oTcyTcTBYET, faHHbIN
otyet oTHOCUTCA K
NMOPYYEHUIO B LLeSIOM

30

LastMkt

Exchange

Bupika, Ha KOTOpPOW
3aKNtoYeHa coenka.
3HaveHunAa cm. B 3.3.5
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Ter Mone Tun Jonyctumble 3HaYeHuA OcobeHHOCTU

31 LastPx Price LleHa B nocnegHel caenke
no JaHHoW 3asBke /[
nopy4yeHuto. 3anonHaeTca
npu ExecType[150]=F

32 LastQty Qty O6bbem B JfOoTax B
nocnegHen caenke no
OaHHON 3anBKe /
nopyveHuto. 3anosnHsaeTca
npw ExecType[150]=F

37 Orderld String YHWKaNbHbIN

naeHTnduKaTop
nopy4yeHus,
NPUCBOEHHbIA  TOProBoM
cuctemom
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Ter Mone Tun Jonyctumble 3HaYeHuA OcobeHHOCTU
378 |ExecRestatementReason Int 100 (cHAaTo no 3anpocy|lpuunHa cHATMA 3aaBKu/
OrderCancelRequest [F]| nopyyeHua. YkasbiBaetcs
K/NEHTA); npu ExecType(150)=4
101 (cHatTo no 3anpocy
OrderMassCancelRequest [q]
KANEHTA);
102 (cHaTOo no 3anpocy
OrderCancelRequest [F]
6pokepa);
104 (cHaTO no 3anpocy
OrderMassCancelRequest [q]
6pokepa);
105 (cHaTO BC/NeacTBuMe
pa3pbiBa coeamHeHus);
106 (cHATO NO WUCTeYEeHUU
BpemMeHu aevcrteua
nopy4eHus);
108 (cHATO  onepaTopom
TOproeo nNaatdopmbl);
109 (cHaTHe ocTaTKa
nopy4yeHus Immediate
Or Cancel);
110 (cHaTO BCneacTeme
BO3MOYHOW KPOCC-CAENKM);
111 (cHaTO BCneacTeme
BMAUMOTO nepeceyeHmn
oyepeam 3asABOK);
112 (cHatTo no 3anpocy
DontKnowTrade [Ql
KOHTpareHTa);
114 (cBepeHue agpecHoi
cAenku);
115 (cHATO BCNeACTBME OTKa3a
B 00paboTke Ha BHeLWHeM
naowagake);
116 (cHaTO BCaeAcTBME
NCTEYEHUS BPEMEHW AENCTBUA
NMopyyeHUs  Ha  BHeLHeM
naowaaxe)
38 OrderQty Qty O6bem nopydyeHus B

NnoTax
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Ter Mone Tun Jonyctumble 3HaYeHuA OcobeHHOCTU
388 |Discretionlnst Char 0 Mcnonb3yetca ona
NMOCTaHOBKM CKPbITbIX
nopy4yeHui c
ANHaMMUYeCcKom LeHom
WCMNONHEHUA
39 OrdStatus Char 0 (aKkTnBHaA); Cratyc 3a8BKU /
nopyyeHus
1 (4acTMYHO UCMoNHEeHa);
2 (ucnonHeHa);
4 (cHAaTa);
8 (oTK/NIOHEeHa)
40 OrdType Char 1 (pblHOYHOE); Tun nopy4eHums.
OTcyTcTBYeT npu
2 (numuTHOE); ExecType[150]=4
n (agpecHoe);
0 (BHEaAYKLUMOHHOE)
41 OrigClOrdId String KnuneHTtckui
naeHtTudunKaTop
OTO3BAHHOIO NOPYyYeHUsA
44 Price Price LleHa nota
453 |KomnoHeHT Parties
48 Securityld String Yucnoson
naeHtTudukatop
TOProBOro MHCTPYMEHTA
529 |OrderRestrictions MultipleCharValUg  (npusHak  Toro,  yto|[lpuU3HaKM nopy4yeHusa
AaHHbIM NMopyYeHMeM MapKeT-
MeliKep  UCMOAHAET  CBOMU
obsA3aTenbcTBa)
54 Side Char 1 (nokynka); HanpaeneHue onepaunu
2 (npoaaxa)
58 Text String KommeHTapuit KnneHTa
59 TimelnForce Char 0 (meictBMTENbHO B TeyeHue |Bpemsa nencrTamn
TOProBoWi ceccum); nopyyenus. OTcyTcTBYET
npu ExecType[150]=4
2 (ayKLMOH OTKpbITUSA);
3 (HemepneHHo nnm
OTKNOHUTB, 10C);
4 (UCNONHUTL NONHOCTBLIO UK
OTKAOHUTb, FOK);
7 (ayKLMOH 3aKpbITUA)
60 TransactTime UTCTimestamp [aTta 7 Bpemsa

dopmunpoBaHmMsa 3anpoca
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Ter Mone O |Twn JonycTtumble 3HaYeHuUA OcobeHHOCTU

841 |DiscretionMoveType N |Int 0 Mcnonb3yetca ana
NOCTaHOBKM CKpbITbIX
nopy4yeHui c
AVHamMyecKomn ueHomn
MCMNOJIHEHUA

843 |DiscretionLimitType N |Int 2 Mcnonb3yeTca ans
NOCTaHOBKM CKPbITbIX
nopy4eHui c
OMHAaMUYeCKoM LeHoM
MCNONHEHMA

880 |TrdMatchld R |String Bupxesoit
naeHTMdUKaTop CcOeNKu.
3anonHAeTcA npu
ExecType[150]=F

9303 |Routinglnstruction N |String NaoeHTudukatop
anroputma
MapLipyT13aLmm

3.3.2.3. OtueT 06 OTKNIOHEHMM 3aNpoca Ha CHATUE NOPYYEHUA

Ecnv nopyyeHne moxeTb ObITb CHATO MK B 3anpoce Ha cHATMe OrderCancelRequest[F] yka3aHbl HeBepHble NapameTpbl
Nopy4YeHuns, To TOProBas CMCTEMa OTK/IOHAET 3aNpOoC U HanpaBasAeT KamMeHTy cooblueHme OrderCancelReject[9].

Tabauua 3.18. dopmart coobweHuna OrderCancelReject[9]

Ter Mone 0O |Twn JonycTtumble 3HayeHusA OcobeHHOCTU
37 Orderld R |String YHWKaNbHbIN
naeHTuduKaTop
nopy4yeHus,
NPUCBOEHHbLIA  TOProBoM
cuctemom
41 OrigClOrdId N |String KnuneHTtckmi
naeHtudukatop
OT3bIBAEMOTO NOPyYEeHUs
11 ClOrdld R |String KnuneHTtckuii
naeHTUPUKaTOp npuKasa
Ha CHATWE NopyYeHus
60 TransactTime R |UTCTimestamp [aTa n Bpems
bopmmpoBaHmAa 3anpoca
102 |CxIRejReason R |Int 1 MpuunHa OTK/IOHEeHUA
3anpoca Ha  CHATMe.
3HayeHuAa cm. B Tabauue
Al
40 OrdType R |Char 1 (pblHOYHOE); Tun nopy4eHums.
OTcyTcTBYET npu
2 (numuTHOE); ExecType[150]=4
n (agpecHoe);
0 (BHeayKUMOHHOE)
39 OrdStatus R |Char 8 (0TKNIOHEHa) CocTosaHue 3anpoca
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Ter Mone Tun Jonyctumble 3HaYeHuA OcobeHHOCTU

100 |ExDestination Exchange NaeHTndukaTop Toprosoi
NAOWAAKKM, YKa3aHHbIA B
Nopy4YeHnKn. 3Ha4YeHUA cMm.
83.3.1.1.1

48 Securityld String Yucnosom
naeHTnduKaTop
TOProBOro MHCTPYMEHTa

54 Side Char 1 (nokynka); HanpaBneHune nopy4yeHus

2 (npoaaka)

1 Account String ToproBo-KAMPUHIOBbIM

cyet
KomnoHeHT Parties

30 LastMkt Exchange BupiKa, Ha KOoTopoW

3aKntoYeHa coenka.

3HayeHunAa cm. B 3.3.5

3.3.2.4. OTYeT 0 CHATUM MHOKeCTBa NOPyYEHU

B oTBeT Ha 3ampoc O CHATUM MHOXecTBa nopyvyeHuit OrderMassCancelRequest[q] cepsBep oTBeTUT oT4eTOM O
maccoBom cHATMM OrderMassCancelReport[r]. B cnyyae ecnm no 3anpocy 6blan CHATbI NOPYyYeHUA, STOT oTyeT byaeT
npeABapeH OTAE/NbHbIMM OTYETAMM O CHATMM Kaxgoro nopyyeHus ExecutionReport[8] co ctatycamum ExecType[150]=4 n
OrdStatus[39]=4.

Tabauua 3.19. dopmart coobeHusa OrderMassCancelReport[r]

Ter Mone Tun JAonyctumble 3HayeHuA OcobeHHOCTU
11 ClOrdid String KnuneHTtckui
naeHTUdUKaTop npuKasa
Ha CHATWE NopyYeHus
1369 |MassActionReportld String Homep TpaH3akumm
530 |MassCancelRequestType Char 1 (No MHCTpYMEHTY); Tvn cHATHA
7 (Bce nopy4yeHusn)
531 |MassCancelResponse Char 0 (3anpoc OTK/NoHEH); CraTtyc 06paboTkm
npuKasa
1 (cHATbI nopydyeHus no
YyKa3aHHOMY MHCTPYMEHTY);
7 (cHATbI BCe nopy4yeHus)
533 |TotalAffectedOrders Int Konuuyectso CHATbIX
nopy4yeHuni
60 TransactTime UTCTimestamp [ara n BpemA
dbopmupoBaHua 3anpoca
100 |ExDestination Exchange NaeHTuduKaTop Toprosom
NAOLWALKM, YKa3aHHbIA B
Nnopy4YeHuun. 3HauyeHunn cm.
83.3.1.1.1
48 Securityld String Yucnoson
naeHtTudukatop
TOProBOro MHCTPYMEHTA

35




CneunduKaLmsa npoToKona

Ter Mone O |Twn JonycTtumble 3HaYeHuUA OcobeHHOCTU
1 Account N |String ToproBo-KAMPUHIOBbIN
cuet
KomnoHeHT Parties N

3.3.3. U3BeLwleHue 0 BCTPEYHOU aApecHOM 3anaBKe

Mpw BbICTaBAEHUM, UCNONHEHUM UM OT3bIBE NOPYYEHUA, aAPECOBAHHONO KANEHTY, W03 HAaNpPaBAfeT eMy U3BeLLeHne
MarketDatalncrementalRefresh[X], cogepawee ogHy 3anucb rpynnsl MDEntry, B KOTOpPO yKa3aHbl NapaMeTpbl 3aABKM.

3HaueHue nona MDUpdateAction yka3sbiBaeT Ha cobbiTve: 1 Npu BbICTaBJEHUN HOBOI BCTPEYHOMN afpecHOM 3aABKMU U 2
NPV UCNONHEHMU X OT3bIBE BCTPEYHOM afpeCHOMN 3aABKMU.

Tabauua 3.20. dopmart coobieHna MarketDatalncrementalRefresh[X]

Ter Mone 0O |Twn JonycTtumble 3HayeHus OcobeHHOCTU
KomnoHeHT MDlInc R
KomnoHeHT Parties R
3.3.4. dopmaTbl KOMNOHEHTOB cO0bLWEeHUn
Ta6bnuuya 3.21. Popmat KomnoHeHTa MDInc
Ter Mone O |Twn Jonyctumble 3HayeHusa Ocob6eHHOCTU
268 |NoMDEntries R |NumiInGroup Konnyectso 3anuceir B
nosTopAtoLLEeicA rpynne
48 Securityld N |String Yucnoson
naeHTnduKaTop
TOProBOro MHCTPYMEHTA
22 SecurityldSource N |String NpeHTudUKaTOp TOProBom
NnAoWaaKM, Ha KOTOpoW
BbICTaBNEHA 3anBKa.
3HayeHuAa cm. B 3.3.5
279 |MdUpdateAction R |Char 0 (HoBas 3asBKa); Tun o6bHOBNEHUA
2 (McnonHeHue, OT3bIB WU
OTK/IOHEHWE 33ABKM)
278 |MdEntryld R |String NaeHTndukatop
nopy4eHus,
NPUCBOEHHbIA  TOProBOM
nnatopmoit
269 |MdEntryType R |Char 0 (nokynka); HanpaBneHue aapecHown
3asBKM
1 (npoaaka)
270 |MdEntryPx N |Price LieHa
271 | MdEntrySize N |Qty Obbem
272 |MdEntryDate R |UTCDateOnly Jata obHoBNEeHUs
273 |MdEntryTime R |UTCTimeOnly Bpemsa obHOB/EHMA
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Tabauua 3.22. dopmart KOMmnoHeHTa Parties

Ter Mone O |Twn Jonyctumble 3HaYeHuUA OcobeHHOCTU

453  |NoPartylDs R |NumiInGroup Konnyectso 3anuceit B
noBTOpAtOLLENCA rpynne

448 | Partyld R |String NpeHTndukaTop
cybbeKTa,
COOTBETCTBYOLW MM
YKa3zaHHoMmy
PartyRole[452]

447  |PartyldSource R |Char D Knacc/Tmn vam MCTOYHUK
naeHtudukatopa
cybbekTa, yKasaHHOro B
PartylD[448]

452 | PartyRole R |Int 1 (ToproBbIit UneH); Ponb cybbeKTa,

yKasaHHoro B PartylD[448]
3 (KNWEHTCKKUI Kopa);

13  (MHMUMaATOp  ajpecHoM
3anABKM);

17 (KOHTpareHT ANa afipecHo
3aABKM)

3.3.5. UpeHTUPUKATOPbI TOProsbixX NNAOLLAAOK

NaeHTUdUKaTOpbl TOProBbIX MNIOWAA0K MOMYT ABAATbCA 3HavyeHMem noneit ExDestination[100], LastMkt[30] w
ExchangeSpeciallnstructions[1139].

1001 (TRADSYS) — BCce AOCTYMNHbIe TOProBble N/I0OWaAKK
1000 — OAO «CaHKT-lMeTepbyprckan bupxa»

1010 — MockoBcKasa buprKa
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Tabnuua A.1. Tabauua c onucaHmem Koa0B oLNO60K

Koa OnucaHue

5 MmeeTca He3anoNHEHHbIN Tar.

100 3anoNHEeH NNLLHWUIA TaT.

999 BHyTpeHHAs owmnbKa.

1000 HeBepHbIii N1OMUH.

1001 HeBepHbIN MHCTPYMEHT.

1002 HeepHbii client_id.

1003 HeBepHbIi napameTp member_id.

1004 HeBepHbIi napameTp account.

1005 HeBepHada KAMeHTCKana rpynna.

1006 HeBepHas bupia.

1007 MHCTpyMeHT He TopryeTca.

1008 HeBepHble napameTpbl MapLipyTU3aLUu.

1100 HeBepHoe HanpaBneHme 3aABKMU.

1101 HesepHasd 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 HesepHbii napamertp flags.

1110 HeBepHbIi napameTp mode.

1111 HeBepHbii napametp clorder_id.

1112 HeBepHbIii napameTp orig_clorder_id.

1113 HeBepHbIi napameTp prime_exchange.

1114 HeBepHbIii napameTp date_expire.

1115 HeBepHbIli napameTp comment.

1200 HeBepHbI cermeHT.

1201 HeBepHbIi napameTp extral.

1202 HesepHbii OTC Kog, MHMLMATOPa a4pecHOM 3aABKN.
1203 HesepHbii OTC Kog, KOHTpareHTa afipecHoM 3asBKM.
1204 HeBepHbI TN 3aABKU ANA MHCTPYMEHTA.

1205 HeBepHbI TUM 3aABKK ANA BUPXKMU.

1206 HeBepHbIV TUN 3aABKM A/1A YKa3aHHOTO KAWEHTa.
1207 HeBepHasa ueHa ana TMnNa 3aABKU.

1208 HeBepHbI A0NOAHUTENbHbI 06BEM ANA TUNA 3a8BKMU.
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1209 HeBepHbIi napameTp time_in_force ana Tmna 3asBku.

1210 HesepHbIi napametp flags gns Tmna 3asasku.

1211 HeBepHbI MHCTPYMEHT A5 peXMMa NepecTaHOBKM 3aABKU.

1212 HeBepHbii napameTp member_id ana pexknma nepecTtaHOBKU 3asiBKMU.

1213 HeBepHbIii napameTp client_id ana pexknma nepectaHOBKM 3asiBKMU.

1214 HeBepHbIi napameTp account Ana pexxmnma nepecTtaHoBKMW 3aABKMU.

1215 HeBepHO yKa3aHbl MapameTpbl OTKIOHAEMOM BCTPEYHOW aAPECHOM 3aABKU.

1216 HeBepHble napameTpbl KOMaHAbI NepPecTaHOBKU 3aABKN.

1217 HeBepHbIii napameTp time_in_force ana MHcTpymeHTa.

1218 HeBepHbIl pexunm nepectaHOBKM 3aABKM A4 NOTUHA.

1219 HesepHbIi napametp flags ana aykumoHa.

1300 3anonHeHbl 06a napametpa clorder_id n order_id.

1301 MNosTtopeHue clorder_id ana norvHa.

1302 LleHa BHE IMMUTOB NO MHCTPYMEHTY.

1303 HepocTynHbIM ANA KAMEHTa TUN 3as8BKMU.

1304 HepocTynHbIn ana 6UpKM TUN 3aABKU.

1305 HepocTynHas ana maplipyTmM3aumm octTaTka no yKasaHHOMY MHCTPYMEHTY Bupra.

1306 YKasaHHas 6uprKa HefoCTyNHa A1A KAWEHTa.

1307 YKa3aHHbIN TUN 33a8BKW HEAOCTYMNEH ANA YKa3aHHOro MHCTPYMEHTa.

1308 JIornH He umeeT NpaBa CHMMaATb 3aABKKU yYKa3aHHoro TKC.

1309 JIornH He umeeT NpaBa nNepeasuraTb 3aABKU yKaszaHHoro TKC.

1310 JIOrMH He umeeT NpaBa OTKNOHATb AAHHYIO 3aABKY.

1311 K yKasaHHOI 3aaBKe npumeHATCcA KomaHaa Replace.

1312 3anBKa, KoTopas Oblna oTnpasneHa Ao cbos B TOProBOM CUCTEMbl, a MOJIy4eHa Y¥Ke nocne
BOCCTAaHOB/IEHUA CUCTEMBI.

1313 HepocTynHbIN AN8 TMMUTUPOBAHNA NHCTPYMEHT.

1314 JIorvH He nmeeT NpaBa MCMNo/1b30BaTb AaHHOE 3HAYeHWe NapameTpa mode.

1315 YYaCcTHUKY KIMPUHTa BbICTAB/IEH 3aMPeT Ha OTNPABKY NOPYYEHMI Ha AaHHYIO BUPKY.

1316 YUacCTHWKY TOProB BbICTaB/IEH 3aMNpeT Ha OTMNPaBKy NOPYYEHUN Ha AaHHYIO BUPXKY.

1400 MHCTPYMEHT He AOCTyNeH AN MapKeT-melikepa.

1401 HeT npas ToprosaTtb AaHHbIM UHCTPYMEHTOM.

1402 HeT npaB Ha yKa3zaHWe OnuMn He CBOAUTb C MapKET-MENKEPOM.

1403 Y KnneHTa HeT npas ToproeaTth ¢ gaHHoro TKC.

1404 Bupka He JoCTynHa ANAa AaHHOTO MapLlpyTMsaTopa.

1500 YKasaHbl pasHble naeHTudmKatopsl te_id.

1501 3anpoc nosyyeH Bo Bpema 06HOBAEHMA NapaMeTPOB OrpaHUYeHHOro obecnedyeHus.

1700 Y noruHa HeT nNpas A/1A UCNO/Ib30BaHUA OrPaHUUYEHHOro obecneyeHus.

1701 Y KAneHTa HeT nNpaBs A/1A UCMOAb30BaHMA OfPaHUYEHHOro obecneyeHus.

1702 Y KAWEHTCKOM Fpynnbl HET Npas A/1A UCNOIb30BaHMA OrpaHUYeHHoro obecneyeHus.

1703 Y TKC HeT npaB A/1A UCMOb30BaHUA OrPaHUYEHHOro obecneyeHus.

1704 Y rnasHoro TKC HeT npaBs A5 UCNOJIb30BaHMNA OrpaHMYeHHoro obecneyeHus.
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1710 HeBepHble NapameTpbl OrpaHUYeHHOro obecneyeHma Aaa KAneHTa.

1711 HeBepHble napameTpbl OrpaHUYeHHOro obecneyeHuns aaa rpynnbl KAUEHTOB.

1712 HeBepHble NnapameTpbl orpaHnyeHHoro obecneveHma ana TKC.

1713 HeBepHble NnapameTpbl orpaHUYeHHoro obecneveHuns ana rasHoro TKC.

1720 HeBepHbI AMMUT g5t OrpaHUYEHHOrO obecneyeHus.

1721 HeBepHbI IMMWUT MO MHCTPYMEHTY A1 OrpaHUYeHHOro obecneyeHus.

1722 HeBepHbIi AMMUT NO 3aABKe A8 orpaHMYeHHoro obecneyeHums.

1723 HeBepHbI 4O0NOAHUTENbHbIA IMMUT AN OTPaHUUYEHHOro obecrneyeHus.

1750 He BbINOAHAETCA IMMUT ANS OFPAHUYEHHOTO obecneyeHns Ha YPOBHE KAMEHTa.

1751 He BbINONHAETCS IMMUT MO MHCTPYMEHTY AN OrPaHUYEHHOTO 0becrneyeHns Ha YPOBHE KMEHTa.

1752 He BbINOAHAETCA AIMMUT MO 3aABKe A1 OFPaHUYEeHHOro obecneyeHma Ha YPOBHE KAMEHTa.

1753 He BbINOAHAETCA AONONHUTENbHBIN NMMUT ANA OFPAaHUYEHHOTo obecneyeHmns Ha YPOBHE KAMUEHTA.

1754 He BbINOAHAETCA IMMUT ANS OFPaHUYEHHOTO obecneyeHns Ha YPOBHE KAMEHTCKOW rpynmbl.

1755 He BbINONHAETCA AMMUT NO UHCTPYMEHTY A1 OrpaHUYeHHOro obecneyeHma Ha YPOBHE KJIMEHTCKOM
rpynnol.

1756 He BbINONHAETCA AIMMUT NO 3aABKe A4 OFpaHUYEeHHOro obecneyeHns Ha ypoBHE KANMEHTCKOM Fpynnbl.

1757 He BbINOAHAETCA AONONHUTENbHbIN IMMUT A7 OrpaHUYEHHOro obecneyeHna Ha YPOBHE KAUEHTCKOM
rpynnbi.

1758 He BbINONHAETCS IMMUT A8 OrpaHUMYeHHoro obecneyeHuns Ha yposHe TKC.

1759 He BbINOMHAETCS IMMUT MO MHCTPYMEHTY A5 OrpaHMYeHHOro obecrneyeHus Ha yposHe TKC.

1760 He BbINOAHAETCA IMMUT NO 3aABKe ANA OrpaHMYeHHOro obecneyeHns Ha yposHe TKC.

1761 He BbINONHAETCA AONONAHUTENbHbIA IMMUT NS OrpaHMYeHHOro obecneyeHuns Ha yposHe TKC.

1762 He BbINONHAETCS IMMUT A5 OrpaHMYeHHOro obecneyeHns Ha ypoBHe rnasHoro TKC.

1763 He BbINOAHAETCS IMMUT MO UHCTPYMEHTY A1 OrPaHMYEeHHOro obecrneyeHuns Ha ypoBHe rnasHoro TKC.

1764 He BbINOAHAETCA IMMUT MO 3aABKe A7 OrpaHUYeHHOoro obecneyeHna Ha yposHe rnasHoro TKC.

1765 He BbinosHAETCA 4ONONHUTEbHbIN IMMUT ANS OrpaHUYeHHOro obecrneyeHuns Ha ypoBHe rnaBHoro TKC.

1770 ®yHKLMOHaN orpaHMYeHHoOro obecrneyeHna NPUOCTAHOB/EH Ha YPOBHE K/IMEHTA.

1771 ®PyHKUMOHAN orpaHMYyeHHOro obecneyeHns NPUOCTAHOB/EH HA YPOBHE rPynmnbl KNEHTOB.

1772 ®yHKLMOHAN orpaHMYeHHoro obecrneyeHnn NPMocTaHoBAEH Ha ypoBHe TKC.

1773 dyHKUMOHAN orpaHMYyeHHOro obecneyeHns NPMOCTaHOBAEH Ha ypoBHe rnasHoro TKC.

1780 YKasaHa HeBepHana buprKa A1A orpaHUYeHHoro obecneyeHus.

1980 HeBepHbIi napameTp stages B none info.

2100 HesepHasa napa (member_id, account).

2200 HeT npaB Ha NOCbI/IKY OCHOBHbIX TOProBbIX MPWUKA30B.

2300 HeT npaB Ha BbICTaBNEHME 3a8BKM 6€3 NPOBEPKM AOCTAaTOYHOCTH.

2400 HeT npaBs Ha yaaneHue 3aABKU.

2600 Het npas Ha BbicTaBneHne numuta BupTtyansHomy TKC.

2601 HeT npaB Ha BbICTAaB/NIEHNE INMUTA KINEHTY.

2602 HeT npas Ha BbICTaBAeHWE AMMUTA rpynne KAMEHTOB.

2603 HeBepHbIi napameTp type.

2604 HesepHbIii napameTp value.
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2605 CoBnageHune napameTpos type.

2700 HepocTtaTo4HO CcpeacTB Ha YPOBHE K/IMEHTa.

2701 HepoctaTouHO aKTUMBOB HA YPOBHE K/IMEHTA.

2702 HepocTtaTo4HO CpeacTB Ha YPOBHE rpynnbl KAMEHTOB.

2703 HepocTtaTo4YHO aKTUBOB Ha YPOBHE rpynnbl KAMEHTOB.

2704 HepoctaTouHo cpeacts Ha yposHe TKC.

2705 HepocTtaTouHo akTMBOB Ha yposHe TKC.

2706 HepocTtaTouHO cpeacTs Ha ypoBHe rnasHoro TKC.

2707 HepocTtaTo4yHO akTMBOB Ha ypoBHe rnasHoro TKC.

2708 HepocTtaTo4yHO cpeacTB Ha YPOBHE y4aCTHUKA KAUPUHTa.

2709 HepoctaTouHo 3a6/10KMPOBAHHbIX aKTUBOB.

3000 3asBKa OTBEPrHYTA ayKLMOHOM (He 6bl0 HM CAE/NOK, HM NOCTaHOBKM B OYepesb 3afBOK BCAeACTBME
TOro, YTO TUM 3aIBKM 'PbIHOYHAA' UK 'AnmuTHan |0C').

3001 3anABKa OTBEPrHyTa ayKLMOHOM (He 6bl10 HU CAENOK, HU MOCTAaHOBKM B oYepesb 3aABOK BC/ieacTBME
BO3MOKHOW KPOCC-CAENKM).

3002 3asiBKa OTBEPrHyTa ayKUMOHOM (He Bbl1o HU CAENOK, HM NMOCTaHOBKM B O4epeb 3asBOK BC/EACTBUE
BO3MOXHOIO BUAMMOTO NepeceyeHns odepeam 3asBOK).

3003 YKaszaHHOe nopyyeHne He HanaeHo.

3004 HaligeHa akTuBHas 6J10KMPOBKa MO YKa3aHHOMY MHCTPYMEHTY.

4000 B nopyyeHunn ykasaHa nnaouwaaka ECN, Ho Wi oHa HeaKTUBHa, UM HEeaKTUBHA HU OA4Ha U3 BUpPXK.

4001 B nopyyeHunn ykasaHa buprka, 1 OHa HeEaKTUBHA.

4002 3anBKa NPUHYAUTENBHO MapLUPYTU3NPYETCA Ha BHELLHIO BUPIKY, KOTopas HedoCTynHa. Bo3amorkHo,
NP OTKNOHEHUW 33BKU JIOKA/IbHOM BUPKeEl No puCKam.

4003 KnuneHT He 3apernctpmMpoBaH Ha Bcex bupxKax, 4ocTynHbix ana ECN.

4004 KAWeHT He 3aperncTpmMpoBaH Ha JI0KabHOW BUpKe, Ha KOTOPYHO HAaNPAMYHO HAaNpPaBAAETCA NOPyYeHMe.

4005 KAWeHT He 3aperncTpupoBaH Ha BHeLHen bupsKe, Ha KOTOPYIO HANPAMYIO HaNPaBAAETCA NOpyYeHuUe.

4006 MopyyeHune He MOXKET BbITb MAPLLIPYTU3MPOBAHO HU HA OAHY BUPIKY.

4100 OxuaaeTtca BbINOAHEHUE YAANEHNA AHHOW 3asBKU.

5000 HeBepHbIV TN COODLLEHMA ANA NPUKAALHOTO YPOBHSA.

5001 HeBepHbIi napameTp routing_dest.

5002 HeBepHbIi TN cO0bLLEHMA ANA NOTUHA.

5003 Y NoruHa HeT nNpas A4 AaHHOTo TUNa COObLLEeHUS.

5200 JIOrvH ¢ faHHbIM NAEHTUDMKATOPOM YrKE MMEET aKTUBHYIO CECCUIO.

5201 HacTponku cepBepa Bxoga ycTapesnu.

5202 HesepHbIi napameTp heartbeat.

5203 HeBepHbI NOrMH MK Naponb.

5204 HeBepHbIi HOMepP NOJIY4EHHOTO COObLLEHUSA.

5205 HeBepHbIli TMN coobLEHNA ANA CECCUOHHOTO YPOBHS.

5206 Monb3oBaTenb He aBTOPU3OBAH.

5207 3anpoc Ha nepeoTnpaBKy NoJiyd4eH BO BPEMA BbINONHEHUA NPeAbIAYLLEro 3anpoca Ha NepeoTnpaBKy.

5208 HeBepHbIi HOMep CO0bLLEeHUS ANA NEePECLITKN.

5209 HeBepHbIi napameTp reset_seq.
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5210 CnvwKkom 60/1bLLIOM AMAN030H HOMEPOB 3aMpPaLlMBaeMblX COOBLLEHMIA.

5211 HeBepHbI pasmep CoobLEeHMA 419 CECCUOHHOTO YPOBHA.

5300 HeBepHbI TOMNKK.

5301 Moanucka y»xe 3aperncTtpuposaHa.

5302 Moanucka He 3aperncTpnpoBaHa.

5303 3anpawmBaemblX AaHHbIX HET.

5304 3anpoc nosyyYeH Npu BbINOJAHEHMM NpeablAyLLero aHalorMyHoro 3anpoca.

5400 MpucyTcTByeT napameTp reset_seq, HO cOpoc HOMepPOoB COOBLLEHUA NpeablayLWero coeguHeHUs He
BO3MOMKEH.

5601 3anonHeHbl 06a NapameTpa account u parties.

7000 3anaBKa yganeHa oo otnpasku B ASTS.

7001 YnaneHue 3aaBKK, 419 KOTOPOWN HE NONYYEH OTBET.

8000 HeBepHbI TN COOBLLEHUSA.

8001 HeBepHada KAMpuHrosasa ceccma.

8100 HeBepHbI aKTKB.

8101 HeBepHbI PacUYETHBIN CYHET.

8102 HepocTtaTo4yHO aKTUBOB.

8103 OTpuuatensbHaa cymma.

8104 HesepHbI cuéT KL,

8105 HeBepHbIl KOog, BaNtOTbI.

8106 HeBepHbIli Kog, 6ymaru.

8200 OTKa3aHo B OT3bIBe COObLEeHMA.

8201 OwunbKa noaTBEPKAEHMUA.

8300 HeBepHbI pacyETHbIN AeN03UTapUN.

8301 TKC y»Ke 3apernctpmpoBaH.

8302 TKC c npusHakom forFixedFee yxke 3aperncrpmpoBaH.

8303 HeBepHbIM y4acTHUKA KANPUHTa.

8304 HesepHbii Tun TKC AN y4acTHUKa KAWPUHTa.

8305 HeBepHbI Yy4aCTHMK TOProB.

8306 HeBepHbIl cybcuéT geno.

8307 HeBepHbI cybCcYéT Aeno ANA YY4aCTHMKA KANPUHTa.

8308 HesepHbIi cybcuét geno ana TKC.

8309 HeBepHbI CYET ANA CNUCAHUA KOMUCCUM.

8310 HeBepHbI KNMEHT.

8311 HeBepHblIi 4ONOAHUTENBHBIN KNNEHT.

8312 CoBnagatoT OCHOBHOM KANEHT U AOMNOIHUTE/bHbIN K/INEHT.

8313 HeBepHbI OCHOBHOW K/NEHT.

8314 HeBepHoe coyeTaHne OCHOBHOIO KANEHTa U AONONIHUTENbHOIO KANEHTa.

8315 PacyéTHbIlM UEeHTP He HallaeH.

8316 HesepHbIi cybcuéTt geno ana TKC.

8317 TKC 3aperunctpupoBaH 6e3 permcrpaumnmn BHewWHMX Kog0B.
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8318 HesepHbii TKC.

8319 HesepHbii TKC ans BbiBOAa.

8320 HesepHbiii cuet gns TKC.

8321 HesepHbii BUK.

8322 HesepHbiii SwiftBIC.

8323 HeBepHbIi 6BAHKOBCKUI PACUYETHbIN CYET.

8324 HeBepHbI pacyeTHbI LEHTP.

8325 Mopy4yeHune yrKe NCNONHEHO.

8326 OwwnbKa napcuHra getanen. CIMWKOM MHOFO YacTel.

8327 OwwnbKa napcuHra getanen. HegocTaToyHo YacTen.

8328 Unsupported client type.

8329 KnneHT yxe cywecrtsyer.

8330 TradeMember legalCode and TrusteelNN are not equal for client(8*).
8331 TradeMember legalCode and TrusteelNN are equal for client(9%*).
8332 HewnsBecTHbIl TMN KNKEeHTa.

8333 HewnsBecTHbIN TMN onepaumu.

8334 legalTypeCode is null.

8335 Incorrect Client legal type.

8336 HekoppekTHbili Client legal type(gonyctumble Tunbi: 0-7A).

8337 Active Default ClientGroup not found.

8338 Incorrect Client Type.

8339 KnueHT yxxe ypaneH.

8340 Login He HalaeH.

8341 OTCCode He MOKeT b6bITb NPUBA3AH K 3TOMY JIOTUHY.

8342 OTCCode yxke yganeH.

8343 OTCCode He moKeT bbITb yaanieH, Tak Kak umeeT OperationlLogins.
8344 OTCCode He MOXKeT bbITb YAaNeH, Tak Kak asnaaetca aedontHbiMm ansa TKC.
8345 OTCCode He moKeT bbITb yaaneH, Tak Kak asnsetca AedonTHbIM AN YHacTHUKA KnupuHra.
8346 OTCCode y:ke co3aaH.

8347 Wrong Trade Member for TCA .

8348 Wrong Extra Code for deletion.

8349 YUYacTHMK He HallaeH.

8350 OTCCode He HaageH.

8351 OTCCode npuBA3aH K APYromy y4acTHUKY.

8352 HekoppeKTHbIn Exchange code .

8353 TKC He aBnaeTcA rasHbIM.

8354 TKC asnAaeTcaA rnasHbIM.

8355 [nasHbIi TKC He ABnAeTcA raBHbIM Ans BUpTyanbHoro TKC.
8356 TKC I'P He morKeT bbITb yaaneH.

8357 Y TKC nmetoTcs HeHyieHble 6anaHchbl.

8358 TnasHbilt TKC He HalaeH.
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8359 TnasHbIt TKC ncnonbsyetcs ans ro.

8360 Onepauus Hegonyctuma ana TKC .

8361 ExchangeDetailsCode npussasaH K gpyromy.

8362 YYaCTHUK KNMPUHTa HE aKTUBEH.

8363 TKC He aTuseH.

8364 BanaHCoBbI MHCTPYMEHT He HaWAeH.

8365 HekoppeKTHbI dopmat UHH.

8366 HeKoppeKTHbI ¢opmaT YHUKANbHOIO KoAa HepesngeHTa.

8367 HeKoppeKTHO yKa3aH 06BbEKT A40BEPUTE/IbHOIO YNpaB/ieHuUA.

8368 HeKoppeKTHbIN GopmMaT NOCNeA0BaTENbHOCTU, XapaKTepU3yHOLLEN MHBECTULMOHHBIN NopTdesb.

8369 HeKkoppeKTHO yKasaH Ko, CTpaHbl.

8370 YKa3aHHble PEKBM3NTbI NPEBbILIAOT pa3peLlleHHyo aanHy B 20 CMMBO/OB.

8371 HeKoppeKTHbIN dopmaT cepumn n Homepa obLuerpaxKaaHCKoro nacnopTa rpakgaHunHa Po.

8372 HeKoppeKTHbIli popmaT cepun n Homepa CBUAETENbCTBA O POXKAEHUU rpaxkaaHuHa PO.

8373 Heponyctumblii CUMBOA B PEKBU3UTAX KANEHTA.

8374 HeKoppeKTHO yKa3aH Kog, CTpaHbl, A0/XKeH bbiTb YKa3zaH '000'.

8375 HeKoppeKTHO yKasaH Kop, CTpaHbl (Ao/mKeH ObiTb yKasaH Tpex3HayHbl LMPPOBOM KoA COrnacHo
obuiepoccuiickomy KnaccudukaTopy CTpaH Mupa), .

8376 HeKoppeKTHO yKasaH Ko CTpaHbl (A0NKeH bbiTb yKasaH '-').

8377 MHH ynpasnsatowero gonxeH cosnagatb ¢ MHH YyactHuKa Topros.

8378 trustee is null.

8379 MHH knneHTa-ynpasaatowero He JonxeH cosnagatb ¢ MHH YyacTHuKa Topros.

8380 subBroker is null.

8381 MHH KnneHTa-ynpaBasawoLLero nam KnneHTa-bpokepa B none 4 He foKeH conazatb ¢ MHH YyacTHuKa
TOpros.

8382 HekoppeKTHbIl dopmat Tnna yupeautensa Y.

8383 YKasaHHbIN rocyAapCTBEHHbIN PErncTpaLMOHHbIN HOMEp BbiMNyCKa NpeBblllaeT paspeLleHHYo A/IMHY B
20 cMMBONOB.

8384 HeBepHbIV TUN KNKeHTa.

9100 HewnsBecTHbIl TUN 3aABAEHUA.

9101 HeBepHoe Konnyectso cTon6L0B 3aro/10BKa.

9102 Konnyectso CTPOK 3aAB/eHNA He COBNAZAET C KOJIMYECTBOM YKa3aHHbIM B 3aro/ioBKe.

9103 Kog, drpmbl He cooTBETCTBYET abOHEHTY.

9200 HeBepHoe KonmMyecTso CTON6LOB B CTPOKE.

9201 OTcyTcTBYeT 06s3aTenibHOe none (%s).

9202 MpeBblWeHa MaKCMMaibHO AONYCTMMaA AJMHa nons (%s).

9203 Heponyctumble cumBonbl B none (%s).

9204 HeBepHoe 3HaueHue nona (%s).

9205 HeBepHbii dopmaT AaTtbl.

9300 HepocTtaTouHO akKTMBOB 4/1A BbIBOAA.

9400 Ccbl/iKa Ha coobLeHne HEKOPPEKTHOTO TUNa.

9401 HeKoppEeKTHbIN CCbINOYHbIA HOMEpP B KBUTAHLLUM.
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Koab! owmbok

Kopg OnucaHue

9402 CcblNKa B KBUTAHLMK Ha BXoasllee coobulieHue.
9500 HeT npas Ha pacnopaxeHne gaHHbIM CYETOM.
9600 He aBnaetca xml-gokymeHTOM.

9601 HeKoppeKTHan cTpyKTypa Xxml-40KyMeHTa.

TaKe MOoryT NpuxoauTb oWnbKM B AnanaszoHe —11000-11999. 370 KoAabl OWMBOK, KOTOPbIE BEpHY/Ia TOProBas cuctema
MocKoBcKol 6upku (ASTS). YTobbl NONYYUTL HOMEP OLIMBKM TOProBon cnuctembl ASTS, HYXKHO U3 BHYTPEHHEro Homepa
owmnbKK BblyecTb 11000. OnMcaHne TaKMX OLLUMBOK KNMEHT MOKET Y3HaTb U3 JIOKYMEHTaLUMM K TOprosol cucteme ASTS.
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McTopus nsmeHeHui

MpunoxkeHune B. UcTopua nasmeHeHunm

UcTtopua nameHeHuun
Bepcna 0.3 2 ntoHA 2014 ropa
Jo6asneHbl nons RefOrderID[1080] u Execlnst[18] B popmat coobuieHnin NewOrderSingle[D] 1 ExecutionReport[8]

Bepcna 0.2 8 man 2014 ropa
Job6asneHa noanepyKa agpecHoi Toprosau
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