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UcTopua usmeHeHun

Bepcua 1.15.1, 5 anpena 2016 roga
M3meHeHOo onucaHme pa3aena 3anpoc 1 Noay4eHue AaHHbIX.

Bepcua 1.15.0, 23 mapta 2016 ropa
[ob6asneHo coobuieHne Market B KaHan Instruments.

Bepcna 1.14.0, 9 mapta 2016 roga

1. B cpese KaHana Commons M3MeHEHO TpaHCIMPyeMoe coobLyeHne

2. YpaneH ponoaHUTENbHbIN NOTOK cpe3oB KaHasna Commons

3. [obaBneHbl HOBble 3Ha4YeHMA 73 1 75 nons type B coobueHn Commons

Bepcua 1.13.0, 24 pekabpa 2015 roga

1. Job6asneHo none is_test B coobleHma Currency, Issue, Spot, Futures n Bond.

2. B coobuieHun Instrument gobasneHbl nons is_test, te_id u be_mode, yaaneHo none reserved U U3MeHEHO 3HayeHue
nona msgid.

3. B komnoHeHTe Underlying nobasneHo none flags u usmeHeHa pasmepHoCTb Nons qty.

Bepcua 1.12.0, 10 Hosbpa 2015 roga
[o6aBneH HoBbIM KaHan CurrentPriceOfMarket.

Bepcua 1.11.1, 14 oktabps 2015 roga
YTOUYHEH TUN PbIHOYHBIX AAHHbIX 418 3HaYeHUA 76 noas type B coobLeHnn obHoBaeHna Commons.

Bepcua 1.11.0, 1 oktabpsa 2015 roaa
YTouHeH pa3mep gnsa KomnoHeHTa Underlying: n3ameHéH Tun nons qty.

Bepcuma 1.10.1, 6 asrycra 2015 roga
Job6asneH pasaen Anroputm nosydeHmna n 06paboTKm PbIHOYHbIX AaHHbIX.

Bepcna 1.10.0, 2 utona 2015 roaa
1. M3meHeH nopsaok nonei trade_mode_id u reserved B Tabnuue gns coobuieHus Instrument.

2. [obasneHo 3Ha4YeHWe 76 nona type aas coobuweHuns obHoBneHns Commons.

Bepcusa 1.9.0, 19 utoHa 2015 roga
N3meHeH dpopmaT coobueHuna Instrument: pasmepHocTb nona trade_mode_id ymeHblweHa go asyx 6aiT, nepes HUM
nobasneHo nose reseved

Bepcua 1.8.4, 27 anpena 2015 roga
YTOUYHEH pa3smep Ans coobuieHuns cpesa Commons.

Bepcua 1.8.3, 25 mapTa 2015 roga
YTouHeHa nocseoBaTeNbHOCTb 3anuceit nons [fee rate].

Bepcusa 1.8.2, 18 mapTta 2015 ropa
YTouHeH pa3mep gnsa coobuieHunsa cpesa Commons.

Bepcna 1.8.1, 13 mapTa 2015 roaa
Job6aeneHbl 3HaueHus 79, 80, 81, 82, 83 n 85 B none type ana coobuweHns obHoBneHns Commons.

Bepcua 1.8.0, 20 ¢peBpana 2015 roga
JobasneHo none accrued_interest B coobuieHmm Spot.

Bepcusa 1.7.0, 11 despana 2015 roga

1. B nOTOKM MHCTpPYyMeHTOB aobasneHo coobuieHune TradinglnstrumentLimits.

2. Oob6asneHbl nonsa limit_up u limit_down B coobweHue Instrument.

3. Job6asneHo none is_ext_close B coobuweHune TradeModes.

4. OJobaBneHbl nonsa reg_num, issuer_name, issuer_country, face_value, face_value_currency, total_amount,
security_type, issue_date n quotation_list ana coobuweHus Issue.



5. JobasneHbl nona reg_num, issuer_name, issuer_country, face_value, face_value_currency,

security_type, issue_date u quotation_list gns coobuweHuns Bond.
6. B coobuieHnn Bond nepenmeHoBaHo none maturity_date B maturity.

Bepcua 1.6.0, 20 HosbpA 2014 roga

1. NlobaBneHo HoBoe 3Ha4YeHMe B Nose mode Ana KomnoHeHTa Period.

2. [obasneH AONONHUTENbHBIM NOTOK CPe30B A4 KaHasna Commons.

3. [Job6aBneHbl HOBblE TUMbI PbIHOYHBIX AAHHbIX B coobweHnn CommonsUpdate.

Bepcua 1.5.1, 29 okTabps 2014 roaa
1. B nonsax type u scalping_type 8 coobweHnn Instrument U3MeHeH CNNUCOK 3HaYEHUN.
2. AKTyanu3mMpoBaHbl CNPaBoOYHbIe AaHHble TPAHC/IMpyeMble B KaHane Instruments.

Bepcua 1.5.0, 16 oktabpsa 2014 roaa
JobasneHo none price_average B coobuieHme cpesa Commons.

Bepcusa 1.4.0, 6 oktabpa 2014 roga
[JobasneHbl HOBble 3HaueHMA nona type B coobleHne obHoBneHna Commons.

Bepcua 1.3.0, 1 oktabpa 2014 roga

. U3ameHeHbl msgid B coobuieHmax Currency, Issue, Bond, Futures, Spot, Instrument.

. B noToKM MHCTpymeHTOB Ao6aBneHo coobueHune TradinglnstrumentStatus.

. U3ameHeHa pasmepHocTb nosa code B coobuieHuax Currency, Issue, Spot, Futures n Bond.
. 3meHeHa pasamepHOCTb Nons symbol B coobueHnn Instrument.

. [obaBneH KOMNOHEHT instrument_status B KomnoHeHT Exchangelnstrument.

. B coobuwieHunm Instrument nose status 3ameHeHO KOMNOHEHTOM instrument_status.

AUk, WN B

Bepcua 1.2, 26 asrycta 2014 roga
1. OJobasneHo coobuieHne Bond B KaHan Instruments
2. JobasneHbl noas price_auction_close u vol_auction_close B coobuieHne cpeza Commons

Bepcuma 1.1, 1 asrycta 2014 roga
Job6asneHo coobueHne CombinedCommodity 8 KaHan Instruments

Bepcua 1.0, 6 utoHA 2014 ropa
JobaeneH KaHan Instruments

issue_amount,
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KpaTkuit 0630p cepsuca

1. KpaTtkuu 0630p cepBuca

ToproBsas cuctema npeaocTaBaAeT KINeHTam AOCTYN K aKTya/lbHbIM aHOHUMHbIM PbIHOYHbIM AAHHbIM.

1.1. KaHanbl pbIHOYHbIX AaHHbIX

Toprosas cucTema TPaHCVPYET KJMEHTAaM HECKOJIbKO KaHa/ioB Pas/INiHbIX PbIHOYHbIX AaHHbIX:

1. OrderBook — obbeanHeHHasn ovepesb 3af9BOK OLHOM AN HECKONbKUX TOProBbIX MNAOWAA0K, arperMpoBaHHas no ue-
HOBbIM YPOBHAM. KonnyecTso LeHoBbIX ypoBHel 50.

2. Trades — cnucoK COENOK, 3aKNNIOYEHHbIX Ha TOProBbiX NoWaakax K1IMeHTammn TOpI’OBOﬁ CNCTEMbDI B TEeYEHNE TEKYLLETO
onepaynoHHOro AHA.

3. CurrentPriceOfMarket — TeKywan ueHa pblHKa, U3MEHAIOLWLAACA MPU 3aKNHOYEHUN CALNKN UK BbICTaBAEHUM Aydlleit
3aRBKMU.

4. BestPrices — nyywine Ha LeHbl B MOKYMNKY W B NPOAaxKy 06beguHEHHOM oyepem 3asBOK.
5. Commons — CTaTUCTMYECKMUE PbIHOYHbIE NAapameTPbl TOProBbIX NIOLAAOK.
6. Instruments — cNPaBOYHMK MHCTPYMEHTOB.

TpaHcaMpyemble KaHabl NepevmcieHbl B fokymeHTe Network Connectivity.

1.2. MoTOoKM

KaHanbl npeacrasnseT coboli ABa NOTOKa — cpe3 u o6HoBneHUA. Cpes npeacTasnseT coboli NoAHOe onMcaHue akTyasb-
HbIX AaHHbIX, HANPUMeEp BClO ovepenpb 3aaBokK anA OrderBook, 1 nepesaerca ¢ 3afaHHON NepuoaMUYHOCTbIO (C onpeae-
JIEHHbIM MepepbIBOM MeXKay OTrpaBKamu). B noToke 06HOBNEHMI HOBOe coobLieHue dopmupyeTcsa cpasy npu nocTyn-
JIEHUW HOBbBIX A@HHbIX, HANPUMEpP NpK coBepLleHnn caenkn ana Trades. Heckonbko 06HOBAEHWIT MOTYT ObITb BKNOYEHDI
B 0gHO coobuieHue. Mpu nepesarpyske cepemca BeLLAHUA PbIHOYHbIX AaHHbIX B MOTOKax 06HOBAEHMIA MOTYT NPUXOANUTL
coobLeHnA oTHOCALLMECA K Cpesy.

B cpese KaHana Instruments TpaHCAMPYIOTCA CNPaBOYHble A4aHHble 06 MHCTPYMEHTAX U peXnumax Topros. B obHoBeHUM
KaHana Instruments, Npyu M3MeHeHUN TOProBoro cTaTyca, Npuxoamt coobuweHune TradinglnstrumentStatus, KoTopoe 06-
HOB/IAIET NoJie status (TEeKyLLMIA CTaTyC TOProBOro MHCTPYMEHTA), NOYYEHHOro B coobuieHme Instrument. Takxke B 06HOB-
NleHWM KaHana Instruments, Npu U3MEHEeHUU IMMUTOB AN LeH 3aABOK MO TOProBOMY MHCTPYMEHTY, NPUX0ANUT coobLue-
Hue TradinglnstrumentLimits, kKoTopoe o6HoBAAEeT noaA limit_up (BepxHee orpaHuyeHue gns LeH 3aaBok) 1 limit_down
(HUKHEee orpaHMYeHne ANA LeH 3aaBOK)

lpynna coobuweHnin, cocTasnstowme ogmMH cpes, npeasapsaeTca coobuieHmem SnapshotStarted u 3aBepwaetca coob-
weHmem SnapshotFinished. OHM copep:kaT Homep nocneaHero obHOBMEHMA, Boweawero B cGOPMUPOBAHHLIN cpes
update_seq. K nofHOCTbIO MOly4eHHOMY Cpesy caeayeT Noc/ief0BaTe/lbHO NPUMEHATb OBHOBNEHWUA C HOMEPOM, NPEeBbI-
LUAIOLLMM 3TO 3HaYeHume.

B cnyyae oTcyTcTBUA COOBLLEHMIT B MOTOKE 0BHOB/EHUIA cepBep oTnpasnaeT coobleHne Heartbeat c onpeaeneHHol ne-
puroamnyHocTbio. OHO NpeaHasHaYeHo A9 NOATBEPXKAEHUA HAaMUMA CBA3K B KaHane. OTcyTcTBME COOBLLEHMI B TeYeH e
ANnTenbHOro nepunoga obosHavaet AnMbo 3a4eprKKKU, NMbOo OTCYTCTBME CBA3M B KaHane.

1.2.1. y6anposaHue NOTOKOB

KaXKabii NOTOK PbIHOYHbIX A@HHbIX TPAHCAUPYETCA ABYMA MAEHTUYHbIMKM UDP-noTokamm — A 1 B. 1o 3TMM NOTOKam o4-
HOBPEMEHHO PaCChINATCA UAEHTUYHbIE COOBLLEHNA C OAHUMM U TEMM Ke Homepamm coobuweHuna. llybavposaHue noto-
KOB MOBbILIAET HAAEXKHOCTb TPAHCAALMU, 3HAYNTENIbHO CHUXKAA BEPOATHOCTb MOTEPU NAaKeTOB, NOCKOIbKY NnpoTtokon UDP
He rapaHTMpPYyeT HU J0CTaBKY BCeX COOBLLLEHNI, HU A0CTaBKy coobLeHuMi B nopaaKe nx oTnpaBneHus. Nonb3oBaTtento pe-
KOMeHAyeTcA NoAKAYaTbCA K 060MM NoToKaM. TaK, ecnun B NoToKe A nocne coobuieHns n—1 66110 NonyvyeHo coobuieHne
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n+1, To C006LLI,EHVI6‘ n morno 6bITb nosy4yeHo B NoToke B. B cayyae ecau COO6LIJ.eHVIe OKa3a/zioCb NOTEPAHO B obowux no-
TOKaX, HEO6X0,CI,MMO nmbo OXNAOaTb NONYy4YEHUA Ceayowero cpesa B COOTBETCTBYHOLWEM NOTOKeE, nmbo Bocnosb30BaThbCA
LW/THO30M BOCCTAaHOBNEHUA COO6LLI.€HVII‘;1 (ech KaHan gocrtyneH gna BOCCTaHOBJ’IeHMH).

1.3. Aaroputm nonyvyeHusa n o6paboTKkm pbIHOUYHbBIX AaH-
HbIX

[nA KaHanoB, COCTOALMX U3 CPe30B U OBHOB/IEHWIA, PEKOMEHAYETCA B Hayasie TOProBoro AHA MOAKAUYUTLCA K 060MM
NoTOKam — cpe3y M 06HOB/IEHMAM, NOAYYUTb MOJIHbIN CPes3, NPU 3TOM 3anucbiBas nNpuxoaawme obHosaeHnA. Havany
cpesa npealwecTsyet coobueHune SnapshotStarted, cogepikalee 3HadeHMe update_seq, YTO NO3BOAUT YAANUTb BCe 06-
HOB/IEHMA C HOMEPOM MEHbLUNM UM PaBHbIM 3TOMY 3HaYeHM0. Korga cpes nosiyyeH noIHOCTbIO, K HeMy c/ieayeT nocne-
[0BaTeNbHO NPMMEHATb 0BHOBAEHMA C HOMEPamu, nNpesocxoaawmmm update_seq. B ganbHenwem MOXKHO OTKIOUYNUTLCA
OT NOTOKa CPe30B, NoJ1y4Yan TO/NbKO 06HOBAEHMS.

Ecnn o6HOBNEHME OKa3as0Cb NOTEPSAHO B MOTOKE, HEOBXOAMMO 3anNpPOCUTb €ro B LW/K03€ BOCCTaHOBAEHUA. [TOCKObKY
BC/IEACTBME TEXHONOTMYECKMUX 0COBEHHOCTEN CO0BLLEHMA NepeaatoTcs B LW/1H03 BOCCTaHOBNEHMSA HE O4HOBPEMEHHO C cep-
BMCOM BeLLaHMA PbIHOYHbIX AaHHbIX, COOBLLEHNA CTAHOBATCA AOCTYMHbI A/17 BOCCTAHOB/IEHWUA C HEKOTOPOI 3a4ePKKOM.
Mpun 3HaYNTEIbBHOM KOIMYECTBE NOTEPAHHbIX COOBLLEHMI Pa3yMHO BHOBb NOAK/IOUMTLCA K MOTOKY CPE30B, Yem BOCCTa-
HaB/AMBaTb NOTEPAHHbIE OBHOBAEHMA.

1.3.1. NMpumep nonyyeHUA pbIHOYHbIX AAHHbIX ANA KAaHaNoB
OrderBook u BestPrices

. Moakntoyaemca K NoToKy 06HOBNEHMIA BbIBPAHHOTO KaHaa U coXxpaHsaem BCe NpuUxoasaLime coobLieHus.
. Moaknoyaemca K NOTOKY cpesa TOro e KaHana 1 Kaem B Hem coobuieHue SnapshotStarted.
. Janee coxpaHaem Bce nonydyaemble coobuieHns ao coobuieHuns SnapshotFinished.

. Echm B coxpaHeHHbIX COOOLLEHMAX cpe3a ecTb MPOMYCKM WAW 3HavyeHusa nona update_seq pna coobuieHui
SnapshotStarted n SnapshotFinished pasnunyatotcs, To noBTOpAEM BCe NpogenaHHble AeMCTBUSA HAYMHAA C NYHKTa 2.
5. Ecnv B coxpaHeHHbIX 0OHOBEHUAX HET COOOLWEHMA C MOPAAKOBbIM HOMEPOM PaBHbIM 3HaYeHUto update_seq+1, To

NOBTOPAEM BCE NPOAENaHHblE AeNCTBMA HAUMHAA C NYHKTa 2.
6. [anee K HaKONJEHHOMY cpe3y NooyepeaHo NPUMeEHAEM COObLLEHNA KaHana OBHOBNEHMA C NOPALKOBBIM HOMEPOM
6onble 3HaveHuMA update_seq.

A WN P

BHumaHue! B npouecce nonyyeHna AaHHbIX MO NOTOKaMm OBGHOB/NEHMIT U cpe3a pasgenaem ay6amposaHue NOTOKOB
(noToku A u B). YnopagouesbiBaem UX NO HOMepam U, ecim 06HapyKMBaem NponycK B NOToKe 06HOBAEHUA, Umeem
BO3MOKHOCTb BOCCTAHOBUTb €r0 C MOMOLLbIO LI/I03a BOCCTAHOBNEHMUA CO0bLLeHMit (coobLeHna nponyweHHbIe B No-
TOKe cpe3a BOCCTAaHOBUTb HeNb31).

1.3.2. Mpumep nonyvyeHmna pbiHOYHDbIX AAHHbIX ANA KaHana Trades

1. Noakntovaemcs K UDP-noToKy KaHana Trades u oxxugaem nepsoro coobueHuns caenku. Ecnm oHo He NpuxoauT B Te-
YyeHue bosnee NATU CEKYHA, TO NpuaeT coobuieHne Heartbeat.

2. bepem 13 nepBoro npuweaLero coobuieHms (Hanpumep, ato byaet cooblieHne Heartbeat) nopsaakosblit Homep (Ha-
npumep, seq=305).

3. Mpepnonaraem, 4To y:Ke BblIM paHee NOAKAYEHDbI K KaHany Trades B TeueHWe AHA (NopsaaKoBble HoMepa cbpacbiBa-
IOTCA eXXeHEBHO HOYbIO) U NOAYYUAU caenKu Ao HoMepa last_seq=105 (npw nepsom noakntoueHun last_seq=0).

4. Takum ob6pa3om 0bHapyKMBaeM, YTO NPONYLLEHbI COOBLLEHUA C MOPAAKOBbIMU HOMepamm oT seq=106 ao seq=304.

5. [lnA BOCCTaHOBAEHUA COOBLEHMI C PbIHOYHBIMU AAHHBIMWU HY}KHO NOAKAHOUMTLCA K LWAKO3Y M 3aNpocuTb Heobxoau-
Mbli1 AnanasoH coobueHunii nocpeacTBoM 3anpoca TopicRequest.

6. B 3anpoce TopicRequest cnepyet yKasatb (a) naeHTMPMKATOpP BOCCTAHABAMBAEMOrO NOTOKA PbIHOYHbLIX AAHHbIX A5
KaHana Trades B nose topic u (6) rpaHuMLbl AMana3oHa 3anpalnBaembix cooblueHui (B Hawem caydae topic_seq=106
u topic_seqend=304). NaeHTUdUKaTOPbI NOTOKOB CM. B AOKYMeHTe Cemesoe MooKMto4eHue.

7. B pe3ynbTaTe 3anpoca TopicRequest Ham NpuAyT cnepyowme coobLEeHNA CAENOK:
¢ TopicReport (seq=0, Start);
¢ Trade (seq=1, topic_seq=150);
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¢ Trade (seq=2, topic_seq=170);
¢ Trade (seq=3, topic_seq=200);
¢ Trade (seq=4, topic_seq=303);
¢ TopicReport (seq=0, End).

BHumaHue! CooblueHuns caenok npuxoaaT ¢ nponyckamu (none topic_seq), Tak Kak mexAay coobLLeHUAMU caenoK
npuxoaunm coobueHus Heartbeat.
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2. CoobLeHna B KaHanax

Tunbl gaHHbIX cm. B 3.3.1.

2.1. KaHan OrderBook

B kaHane OrderBook cpes cogeput 50 ypoBHel (MM meHee) LieHOoBbIX YpOoBHEN; 06HOBEHUA OTHOCATCA K 50 BUANUMbIM
L,eHOBbIM YPOBHSAM.

OAHO coobuieHne OTHOCUTCA K oyepeam 3aABOK TOIbKO OA4HOM0 MHCTPYMeHTa. TOrpoBblii MHCTPYMEHT M NOLWAAKa YKa-
3aHbl B KOMMNOHEHTe instrument.

MocnegHas yacTb cooblieHna npeacTasafet coboit NoBTopsAtoLLYyoCca rpynny nosei PriceLevel; Koanyecteo 3anuceit yKa-
3aHo B noJsie PriceLevel_count. (MoapobHee 06 06paboTKe nosTOpAOLWLENCA rpynnbl cm. 2.11.) Fpynna BkAo4YaeT B cebs
nona price (LeHoBOM ypoBeHb), type (HanpaBieHMe 3a8BOK AaHHOrO LLeHoBoro ypoBHs), flag (npusHak gobasneHna nnm
06HOBNEHMSA 3anncK), amount (CyMMapHbIit BUAMMbBIA 06beM 33aABOK Ha AAaHHOM LLeHOBOM ypoBHeE) 1 time (Bpems no-
cneaHero usmeHeHus).

3HayeHuMe nona flag YKa3blBaeT Ha LI,06aB}'IEHMe HOBOro UeHoBOro ypoBHA UIN USMEHEHUUN obbema cywecrsoBaBLllero
LLEHOBOIO YPOBHA, NpU 3TOM yaaneHne LueHoBOoro yposHAa 6yp,eT npeacrtaBneHo Kak UsSmeHeHune obbema Ha Hynb. B noToke
Cpe30B BCe UeHOoBble YPOBHU onpeaeneHbl Kak HOBbIE.

Tabnuua 2.1. dopmart coobeHuna kaHana OrderBook (msgid=1112 ana cpe3os 1 msgid=1111 gna
06HOBNEHUIA, pa3mep AUHAMUYECKUIA)

CmeweHue (Mone Tun OnucaHue
[frame] frame CecCMOHHbIN 3aroN0BOK
0 [md_header] md_header] |3aronosok
10 [instrument] instrument] |KoMnoHeHT MAEHTUDUKALMM TOPrOBOrO MHCTPYMEHTA
16 PriceLevel_offset int2 CmelleHne nepsoi 3anucu rpynnol PriceLevel oTHocUTENbHO Havana
OaHHOro nona. 3HayeHue: 4
18 PriceLevel_count int2 Konunuectso 3anuceit rpynnbl Pricelevel
> [PriceLevel] PricelLevel CrMCOK LEeHOBbIX YPOBHEN

Tabnuua 2.2. Popmart kKomonHeHTa PricelLevel: pasmep 22 6aiita

Mone Tun OnucaHue
price dec8 LUeHa
type intl HanpaBneHue 3a8BOK. 3Ha4YeHMUA:

e 1 (BUY): nokynkKa
e 2 (SELL): npoaaa

flag intl MpW3HaK HOBOW 3anNMcK. 3HAYEHUS:

e 0x0 (UPDATE): obHOBNEHME
e 0x1 (NEW): pobasneHune

amount int4 CymMMapHbIii 06bem Ha LLEHOBOM YPOBHE

time time8n Bpems nocneaHero UsmeHeHus LLeHOBOTo YPOBHS

2.2. KaHan Trades

Mpw 3akntoueHnmn O,EI,HOVI caoenkum d)OpMVIpYETCﬂ COO6LLI,eHVIe, BK/lloYaulee B cebn cnegywouwime napameTpbl COEeNKU: TOp-
roBbIN MHCTPYMEHT U TOPTroByto NNOLWaAKyY, Ha KOTOpOVI 6bl1a 3aKNt0YeHa cAesfika, B KOMMNOHEeHTe instrument, YHVIKaI'IbeIVI
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naeHTMoUKaTOp caenku trade_id, o6bem caenkm amount, LeHy cAenku price, Bpems 3akntoveHus trade_time v Hanpas-
NleHVe 3as8BKM, MHULUMWPOBABLUEN caenky, dir.

Tabauua 2.3. dopmar coobieHna KaHana Trades (msgid=15210, size=46)

CmeweHue (Mone Tun OnucaHue
[frame] frame CeCcCMOHHbIN 3aroN0BOK
0 [md_header] md_header] |3aronosok
10 [instrument] instrument] |KoMNoOHEHT MAeHTUPUKALMM TOProBOro MHCTPYMEHTA
16 trade_id int8 NaeHTUdUKATOP cAeNKu, NPUCBOEHHbIN BupKei
24 amount int4 06bem caenku
28 price dec8 LeHa caenku
36 trade_time time8n Bpemsa caenku
44 trade_type intl Tun coenku. 3HaueHme: 1 (REGULAR): obbluHanA caenka
45 dir intl HanpaBaeHue 3aABKN MHULMATOPA CAENKN. 3HAUYEHMUA:

e 1 (BUY): nokynka
e 2 (SELL): npoaaxa

2.3. KaHan CurrentPriceOfMarket

Mpn M3MeHeHWUM TeKyLlel LeHbl pbiHKa dopmupyeTca coobLieHne, BKAOYatoLee B ceba HOBOe 3HaYeHWe KOTUPOBKMU
price, Bpems usmeHeHus trade_time n HanpaeaeHWe 3aABKM, U3MEHUBLUEN TEKYLLYIO LIeHY PblHKa, dir.

TeKkyLWwas LeHa pbIHKa PaccymTbIBaeTCA HEMPEPbIBHO HAa OCHOBE LEeH CAENOK N TBEPAbIX KOTUPOBOK COMNacHO caeayroWwmm

npasuiam:

1. npu GOpMUPOBAHUM CAENKM LLEeHa CTAaHOBUTCA PAaBHOM LeHE CAENKM;

2. NpuY NOABAEHUN B OYepean QHOHWMHOWM 3aABKN B MOKYNKY C LLEHOVI, I'IpEBbIU.IalOLLI,eﬁ 3HayeHune TEKYU.I,eﬁ LLeHbI PbIHKa,
TeKyuwan ueHa pblHKa NP1UpPpaBHNBAETCA K LeHe 3aABKW B MOKYMNKY;

3. Npv NoABAEHUN B 0YepeaM aHOHUMHOM 3aABKM B NPOAAXKY C LLEHOM, yCTynatoLen 3Ha4YeHMIO TeKYLLEN LUeHbl PbiHKa,
TEKyLLan LeHa pbliHKa NPUPaBHMUBAETCA K LieHe 3asABKM B NPOAAXKY.

Tabnuya 2.4. Popmar coobuieHma KaHana Trades (msgid=15210, size=46)

CmeweHue (Mone Tun OnucaHue
[frame] frame CeCcCMOHHbIN 3aron0BoOK

0 [md_header] md_header] |3aronosok

10 [instrument] instrument] |KoMnoHEHT MaAeHTUGUKALUM TOProBOro MHCTPYMEHTA

16 trade_id int8 Ona cpenkn — 6upkeBon naeHTMOUKATOP CAeNKU

24 amount intd4 OnAa caenkn — obbem caenku

28 price dec8 TeKyw,as LeHa pbiHKa

36 trade_time time8n Bpema 3akntoueHnA cCaenKn Unm BbICTaBAEHUA 3aABKN

44 trade_type intl Ona caenkn — tmn caenku. 3HadeHme: 1 (REGULAR): 06blyHas caenka

45 dir intl HanpasneHue 3asBKKW, U3MEHMBLLEN TEKYLLYIO LEHY pbliHKa. 3Haue-
HUA:
e 1 (BUY): nokynkKa;
e 2 (SELL): npoaaka
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2.4. KaHan BestPrices

B KaHane BestPrices cpes onucbIBaeT LLeHOBOM YPOBEHb C Iyyluei LLeHOM B MOKYMKY, LLeHOBOM YPOBEHb C /lyylleil LLeHOM B
NpoAaxy v nocneaHow caenky. OgHo coobLieHne OTHOCUTCA K O4HOMY MHCTPYMEHTY: TOProBbliA MHCTPYMEHT M TOProBas
NAoLWaAKa yKasaHbl B KOMNOHEHTe instrument.

MocnepHAs YacTb coobLeHMs NpeacTaBaseT coboli noBTopatoLWwyoca rpynny nonek BestPrice; KonMYecTBo 3anucei yka-
3aHo B nosie BestPrice_count. (MoapobHee 06 06paboTke nosTopstowenca rpynnsl cm. 2.11.) Mpynna BkAtoYaeT B cebs
nons price (ueHa), type (HanpasaeHWe 3asABOK AAHHOMO LLEHOBOMO YPOBHA AW NOCAEAHAA CAeKa), amount (CcyMMapHbIi
BUMAMMbI 06beM 3aABOK Ha JaHHOM LIeHOBOM YpOBHE UAKn ob6bem nocnegHel caenku) u time (Bpems nocnegHero nsme-
HEHWA UK 3aKNOYEHUA CAENKM).

Tabnuua 2.5. Popmar coobeHna KaHana BestPrices (msgid=7653 ana cpesoB un msgid=7651 gna
06HOBNEHUIA, pa3mep AUHAMUYECKUIA)

CmeweHue (Mone Tun OnucaHue
[frame] frame CeCcCcMOHHbIM 3aron0BOK
0 [md_header] md_header] |3aronosok
10 [instrument] instrument] |KoMnoHEHT MAEHTUDUKALUM TOPrOBOro MHCTPYMEHTA
16 BestPrice_offset int2 CmelleHne nepeoi 3anucu rpynnbl BestPrice oTHocuTenbHO Havana
OaHHOro nonA. 3HavyeHune: 4
18 BestPrice_count int2 Konnuectso 3anucei rpynnbl BestPrice
> [BestPrice] BestPrice CnMCOK NyYLInX LLeHOBbIX YPOBHEWN

Tabauua 2.6. Dopmart KOMNoHeHTa BestPrice: pasmep 22 6aiiTa

Mone Tun OnucaHue
price dec8 LeHa
type intl Tun 3anucun. 3HayeHunA:

e 1 (BUY): nyywuas ueHa B NOKYMKy
e 2 (SELL): nyywwasn ueHa B Npogaxy
¢ 3 (TRADE): nocnegHsa caenka

pad0 asciil 3ape3epBUpPOBaHHOE None. 3anoNHAETCA Hy1IeM
amount int4 CyMMapHbIM 06beM 33aABOK Ha YPOBHE UM 06BbEM CAENKM
time time8n BpemsA nocnegHero MameHeHUA LEHOBOTO YPOBHA UM BPEMSA 3aKNH0UEHUA CAENKN

2.5. KaHan Commons

B KaHane Commons CTaTUCTMYECKME PbIHOYHbIE NapameTpbl (nepeyeHsb cm. B Tabamue 2.7). OgHo coobLieHne oTHOCUTCA
K oYepeam 3aBOK TONIbKO O4HOIO MHCTPYMeHTa. TOProeblit UHCTPYMEHT M NA0LWaAKa YKa3aHbl B KOMMNOHeHTe instrument.

B coobuieHnn napameTpbl NPeACcTaBAEHbl KaK 3anncK nosTopsatoLeica rpynnbl CommonEntry: B none type ykasaH tmn
napameTpa, a B none value — ero 3HayeHue. Mpu 3TOM TUN AaHHbIX N0AA value 3aBUCUT OT 3HaueHuA nona type. (Mogpob-
Hee 06 06paboTKe NoBTOpAKOLWENCA rpynnbl cm. 2.11.)

[na noToka obHoBNEHUA co0bLLeHMe GOPMUPYETCA NPU U3SMEHEHUUN OLHOTO MU HECKOJIbKMX CTAaTUCTUYECKMX NapameT-
poB. Cpes TpaHCANPYEeTCA HENPEPLIBHO B TEYEHWUE AHSA.

Tabnuua 2.7. CtaTUCTUYECKME PbIHOYHbIE NapameTpbl B cpese U 06HOBNEHUMU

Tun PbIHOYHbBIX AAHHbIX 3HaueHue nonsa type Tun nons value

LleHa nocneaHen caenkum 3 dec8

11
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Tun PbIHOYHbIX AAHHbIX

3HaueHue nonsa type

Tun nona value

LleHa nepBol cAaenKku 3a ceccuio

4

dec8

OduumanbHasn LeHa 3aKkpbITvA (nocneaHAA TekyLan ueHa |5 dec8
3a OCHOBHYIO Ceccuto)

Caenka ¢ MakcMmasibHOM LeHom 7 dec8
Caenka ¢ MUHMMaNbHOM LEeHoM 8 dec8
LleHa ayKUMOHA 3aKpbITUA NpeablayLlero AHA 73 dec8
LeHa ana onpeaeneHna NnpuoCcTaHOBOK 74 dec8
Bpema nocnefHero M3MeHeHMA MUHUMANIbHOW TeKkylien |75 time8n
LeHbl

TeKyw,as LeHa pbiHKa 76 dec8
O60poT cAeoK No LeHe ayKUMOoHa 3aKpbITUSA B eAuHULAX |79 int8
aKTuBa

O60poT Npu pacyeTe PbIHOYHOM LeHbI 3 3a nNpeaplaywmii |80 dec2
fAeHb

O60poT Npu pacyeTe PbIHOYHOM LieHbI 3 3a ceroaHa 81 dec2
O60poT Npu pacyeTe PbIHOYHOM LEHbI 2 3a NpeablayLwmii |82 dec2
JeHb

O60poT Npu pacyeTe pbIHOYHOM LEeHbI 2 33 CErOAHSA 83 dec2
Bpemsa pacyeta nocneaHero 3HaYeHUA TEKYLLEN LieHbl 84 time8n
N3meHeHWe TeKyLen LeHbl K odULManbHOM LeHe 3aKpbl-| 85 dec8
TUA NpeblayLLero aHa

MUWHUManNbHaA TeKyLWaA LeHa 86 dec8
LleHa nocnegHen caenku, yuTeHHOM B TEKYLLEN LeHe 87 dec8
[OuncbanaHc 06eMOB B ayKLMOHE 3aKpbITUA 88 int8
PbiHOYHasA LeHa 3 33 npeablAyLWni AeHb 89 dec8
PblHOYHaA LeHa 3 3a ceroaHA 90 dec8
PbIHOYHas LeHa 2 3a NpeablayWwmn AeHb 91 dec8
PblHOYHaA LeHa 2 3a ceroaHA 92 dec8
LleHa nocneaHen caenkn oCHOBHOM ceccum npeabiayuiero |93 dec8
aHA

LleHa nocneaHen caenkmM OCHOBHOM CECCUM CerogHA 94 dec8
O60poT nocnegHel caeku B BankOTe LEHbI CAEKN 95 dec2
OduumManbHan LLeHa 3aKpbITUA NpeablayLWwero AHA 96 dec8
OduumanbHas ueHa oHNalH (Tekywan LeHa) 97 dec8
CpeaHeB3BeLLeHHasn LLeHa OCHOBHOW ceccum npeablaylie-| 98 dec8
ro gHa

CpeaHeB3BeLIEHHas LLeHa OCHOBHOWM ceccum TeKyLwero gHs |99 dec8
TeKyLwasa KOTUPOBKa 100 dec8
PacueTHas ueHa nocneaHero OCHOBHOIMO KJAUPUHIa 101 dec8
PacuyeTHas LeHa nocnegHero KAMpUHra 102 dec8
KonnyectBo 3aABOK B MOKYNKY 103 int8
KonnyecTBo 3aABOK B NpogaKy 104 int8
Konnyectso n10TOB B MOKYMKY 105 int8
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Tun PbIHOYHbBIX AAHHbIX 3HaueHue nons type Tun nons value
Konnyectso 10TOB B Npogaxy 106 int8
Konnyectso aHOHUMHBIX CAENOK 107 int8
060poT B N10Tax (MO aHOHUMHbIM CAeNKam) 108 int8
060poT B eANHULAX aKTMBA (MO aHOHUMHbIM cAenKam) 109 int8
O6opoT B BantoTe (MO0 aHOHUMHBIM CAENKAM) 110 dec2
Konnuyectso caenok (Bcex) 111 int8
O6opoT B noTax (Bechb) 112 int8
0O60poT B eANHULAX aKTMBa (Becb) 113 int8
Ob6opoT B BantoTe (Becb) 114 dec2
LleHa ayKkunoHa 3aKkpbITUA 115 dec8
0O60pOoT ayKLUMOHA 3aKPbITUA B €AUHNLAX aKTUBa 116 int8
CpenHeB3BeLWeHHada LueHa 117 dec8
MakcumanbHas LeHa Cnpoca 3a TeKYLUI AeHb 118 dec8
MWHUManbHanA LeHa NPeaoKeHNA 3a TEKYLLMNA AeHb 119 dec8
O6bem nocneaHen caenku 120 int8
Bpems nocnegHemn caenku 121 time8n
LleHa nocnegHel caenkv npeablayLiero gHa 122 dec8

Tabnuua 2.8. dopmat coobweHunsa B KaHane Commons (msgid=1115 gna cpesos u msgid=1113 gna

o6HOBNEHUI, pa3smep AUHAMUUYECKUIA)

CmeweHue (Mone Tun OnucaHue
[frame] frame CeCcCMOHHbIN 3aroN0BOK
0 [md_header] md_header] |3arosoBok
10 [instrument] instrument] |KoMNOHEHT MAEHTUDUKALMM TOPrOBOrO MHCTPYMEHTA
16 CommonEntry_offset|int2 CmeleHuWe nepoii 3anmcn rpynnbl CommonEntry oTHOCUTENbHO Ha-
Yyana gaHHoro nonsa. 3HayeHwue: 4
18 CommonEntry_count|int2 Konnuectso 3anmceit CommonEntry

> [CommonEntry]

CommonEntr II’IVICOK TOProBbIX CTaTUCTUHECKUX MAPaMETPOB

Tabnuua 2.9. Popmat kKomnoHeHTa CommonEntry: pasmep 10 6aiT

MNone Tun OnucaHue

type intl Twvn 3anucu

pad0 intl 3ape3epBUpPOBaHHOE NOJE, 3aNO/HAETCA HY/1IeEM

value int8 / dec8 /|3HaueHune, cOOTBETCTBYIOLLEE TUMY 3aMNUCK
dec2

2.6. KaHan Instruments

B cpese KaHana Instruments TpaHCAMPYIOTCA CNPaBOYHbIE AaHHbIE 06 MHCTPYMEHTAX U PEeXMMaXx TOProB:

¢ 6aNaHCOBbIN MHCTPYMEHT — BastoTa (Currency),
* 6anaHCOBbIM MHCTPYMEHT — BbIMYCK aKuuu (Issue),

e 6as1aHCOBbIN MHCTPYMEHT — 0653aTesIbCTBO Ha PbiHKe cnoT (Spot),

¢ 6anaHcoBbIli UHCTPYMEHT — dblodepc (Futures),

13
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¢ 6HanaHcoBblli MHCTPYMEHT — obaurauma (Bond),
e pexumbl Topros (TradeModes),

e TOprosble naowazaku (Market),

® TOProBbiii UHCTPYMEHT (Instrument).

B notoke obHOBAEHMA KaHana Instruments npuxogaT nsseweHus TradinglnstrumentStatus npu smeHeHUN TOProBoro
cTaTyca nHcTpymeHTa 1 TradinglnstrumentLimits npu USMeHeHUU NMMUTOB A1 LeH 3a8BOK M0 TOProBOMY MHCTPYMEHTY.

KaHan Instruments He goCTyneH B WAO3e BOCCTAHOBAEHUA.

Tabauua 2.10. dopmat coobeHus Currency: msgid=931, size=266

CmewieHue Mone Tun OnucaHue
[frame] frame CeccUOHHbIN 3aroNoBoK

0 [md_header] md_header] 3aro/IoBOK NOTOKa

10 balance_id int4 NaeHTuduKatop 6anaHCOBOrO UHCTPY-
MeHTa

14 code char32+1 Koz BantoThl

47 desc char64+1 lNonHoe HameHOBaHMe BaNtOTbl HA aH-
rNUACKOM f3blKe

112 desc_ru char128+1 lNonHoe HanmeHoOBaHMe BaNtOTbl Ha pyc-
CKOM fi3blKe

241 section char8+1 CeKumsa pblHKa, K KOTOpOW npuHagne-
YKUT BaNtoTa

250 min_volume dec8 MWHUMaNbHO BO3MOXKHbI 06bEM aKTU-
Ba

258 cfi_code char6+1 CFl-kKoa, dMHaHCOBOro MHCTPYMEHTA

265 is_test intl Mpu3HaK TEeCTOBOrO MHCTPyMeHTa. 3Ha-
yeHus:
e 0 (REAL): PeanbHbiit;
e 1 (TEST): TecToBbIit

Tabauua 2.11. dopmat coobieHus Issue: msgid=932, size=474

CmelwieHune Mone Tun OnucaHue
[frame] frame CeCcCUOHHbI 3aroN0BOK

0 [md_header] md_header] 3aronoBOK NOTOKa

10 balance_id int4 NaeHTuduKatop 6anaHCOBOro MHCTPY-
MeHTa

14 code char32+1 TUKep UHCTpYMEHTa

47 desc char64+1 MonHoe HasBaHWE aKUUM Ha aHIAUi-
CKOM fi3blKe

112 desc_ru char128+1 NonHoe Ha3BaHMe aKuMM Ha PYCCKOM
A3blKe

241 section char8+1 CeKuma pblHKa, K KOTOpOW npuHagne-
KUT aKuma

250 min_volume dec8 MWHUManbHbIN pasmep foTa

258 isin char32+1 ISIN BbINycKa LueHHoM bymaru

291 cfi_code char6+1 CFl-koa, MHaHCOBOro MHCTPYMEHTA

298 reg_num char32+1 PerncrpaumoHHbIt Homep
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CmewieHue

Mone

Tun

OnucaHue

331

issuer_name

char64+1

HanmeHoBaHMeE 3MUTEHTA UM yNPaBAA-
toLLLas KomnaHua (g naes)

396

issuer_country

char8+1

CTpaHa pernctpaumm smuTeHTa

405

face_value

dec8

HomuHan ueHHol bymaru

413

face_value_currency

char8+1

Bantota HomMHana

422

total_amount

decn

O6bem BbiNycKa

431

security_type

intl

Tun ueHHon bymaru. 3HaueHuA:

e 1 (OrdinaryShare): 06bIKHOBEHHas aK-
una;

e 2 (PreferredShare): npusmnnermposaH-
HasA akuus;

e 5 (ETF): ueHHan bymara MHOCTPaHHO-
ro MHBECTUUMOHHOro poHAa;

e 6 (RDR): poccuitickaa aenosutapHas
pacnucka;

e 7 (ADR): amepuKaHCKasa aenosuTap-
HasA Pacnucka;

e 8 (GDR): rnobanbHas aenosutapHas
pacnucka;

* 9 (IntervalMutualFund): MNait nHTep-
BasnbHoro NMNda

432

issue_date

time8m

[ata Bbinycka WAW Aata rocypapcreeH-
HOW perncrpayum

440

quotation_list

char32+1

KoT1pOBanbHbIM CNMCOK

473

is_test

intl

MpW3HaK TeCcTOBOro MHCTPYMEHTA. 3Ha-
yeHus:

e 0 (REAL): PeanbHbiit;
e 1 (TEST): TecToBbIit

Tabnuua 2.12. dopmart coobieHusn Spot: msgid=933, size=281

CmewieHue Mone Tun OnucaHue
[frame] frame CeccuOoHHbIN 3aronoBoK

0 [md_header] md_header] 3aro/I0oBOK MOTOKa

10 balance_id int4 NpeHTnduKaTop 6anaHcoBOro WMHCTPY-
MeHTa

14 code char32+1 Kog cnoT-06a3aTenbCcTBa

47 desc char64+1 MNonHoe HanmeHoBaHMe 0b6s3aTeNbCTBA
Ha aHIIMIACKOM fi3blKe

112 desc_ru char128+1 MNonHoe HanmeHoBaHMe 0b6s3aTeNbCTBa
Ha PYCCKOM A3blKe

241 section char8+1 CeKuMA pblHKa, K KOTOPOM OTHOCKTCA
0bA3aTenbcTBO

250 lot int8 Pasmep nota eamHuuax 6as3oBoro ak-
™MBa (6anaHCOBOro WMHCTPYMEHTa C
NMOEHTUPUKATOPOM, YKa3aHHbIM B Mnose
underlying_id)

258 date_exec time8m [ata ucnonHeHua obasatennCcTea
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CoobueHna B KaHanax

CmewieHue Mone Tun OnucaHue

266 shift int2 CmelneHne patbl UCMNONHEHUA OT TEKy-
wer gatol B paboumnx aHsAX

268 underlying_id int4 NpeHTndunkaTop 6asosoro aktnea

272 accrued_interest dec8 HaKkonneHHbI KymnoHHbIA Aoxod Ha
[eHb MNOCTaBKM

280 is_test intl Mpn3HaK TecToBOro MHCTPYMEHTA. 3Ha-
yeHua:
e 0 (REAL): PeanbHbiiA;
e 1 (TEST): TectoBbIit

Tabnuua 2.13. Popmar coobuieHuna Futures: msgid=934, size=280

CmewieHue Mone Tun OnucaHue
[frame] frame CeCcCcUOHHbI 3aroN0BOK

0 [md_header] md_header] 3aro/IoBOK MOTOKa

10 balance_id int4 NaeHTndukatop 6anaHCOBOTO MHCTPY-
MeHTa

14 code char32+1 Kog 06a3aTenbcTBa Ha CPOYHOM PbIHKE

47 desc char64+1 MonHoe HanmeHoBaHWe 06A3aTeNbCTBA
Ha aHIIMIACKOM fi3blKe

112 desc_ru char128+1 MNonHoe HanmeHoBaHMe 0bs3aTeNbCTBA
Ha PYCCKOM A3blKe

241 section char8+1 CeKuMA pbiHKA, K KOTOPOM OTHOCKTCA
dbrouepc

250 lot int8 Pasmep nota B epuHuuax o¢btoyepca
(PanaHcoBOro WHCTpyMeHTa C WAOEH-
TMPUKATOPOM, YKasaHHbIM B none
underlying_id)

258 date_exec time8m [aTta ucnonHeHua obasatennCcrTea

266 date_expire time8m [aTa ncreveHua

274 underlying_id int4 NaoeHTndukatop 6a3oBoro aktmea

278 exec_type intl Tun ¢btoyepca. 3HaveHus:
e 0 (FuturesThroughSpot): nocrasou-

HbIN;
e 1 (FuturesCashSettlement): pacuert-
HbIN

279 is_test intl Mpu3HaK TecToBOro MHCTPyYMeHTa. 3Ha-
YyeHus:
e 0 (REAL): PeanbHbii;
e 1 (TEST): TectoBblit

Tabnuua 2.14. Popmart coobueHuna Bond: msgid=935, pasmep guHamuyeckui

CmewieHue Mone Tun OnucaHue
[frame] frame CeccUOHHbIN 3arono0BoK
0 [md_header] md_header] 3aro/IoBOK MOTOKa
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CoobueHna B KaHanax

CmewieHue Mone Tun OnucaHue
10 balance_id int4 NaeHTuduKkaTtop 6anaHCOBOTO MHCTPY-
MeHTa
14 code char32+1 Kog 06a3aTenbcTBa Ha CPOYHOM PbIHKE
47 desc char64+1 MonHoe HanmeHoBaHWe 06sA3aTeNbCTBA
Ha aHFNMIACKOM A3blKe
112 desc_ru char128+1 MNonHoe HanmeHoBaHMe 0bs3aTeNbCTBA
Ha PYCCKOM A3blKe
241 section char8+1 CeKuMA pblHKa, K KOTOPOM OTHOCKTCA
dbrouepc
250 min_volume dec8 MWHUManbHbIN pasmep /oTa
258 isin char32+1 ISIN BbINycKa LLeHHOW bymaru
291 cfi_code char6+1 CFl-koa, dMHaHCOBOro MHCTPYMEHTA
298 date_maturity time8m [aTta noraweHus
306 coupon_payment_offset int2 CmeleHne nepBol 3anucu  rpynnbl
coupon_payment OTHOCMTE/IbHO Hayana
JaHHoro nons
308 coupon_payment_count int2 Konunyectso 3anucei rpynnol
coupon_payment
310 reg_num char32+1 PervcrpauMoHHbIi HoMep BbiNycka 06-
Auraumi
343 issuer_name char64+1 HanmeHoBaHue amUTEHTa UKW yNpaBAsa-
toLLLas KoMnaHua (g naes)
408 issuer_country char8+1 CtpaHa permucrpaumm smmTeHTa
417 face_value dec8 HomwuHan ueHHon bymarm
425 face_value_currency char8+1 Bantota HoMWHana
434 issue_amount decn O6bem BbiNycKa
443 security_type intl Tun LeHHoM 6ymarun. 3HadyeHun:
¢ 1 (GovernmentBond): rocyaapcreeH-
Haa obaurayms;
¢ 2 (MunicipalBond): o6auraumsa myHu-
LMnanbHoro o6pasoBaHus;
e 3 (CentralBankBond): o6auraymsa
LleHTpanbHOro 6aHKa;
e 4 (CorporateBond): KopnopaTusHas
obnuraums;
¢ 5 (FinanciallnstitutionBond): ob6aura-
uma GpMHAHCOBOM OpraHM3aymm
444 issue_date time8m [aTa BbinycKa
452 quotation_list char32+1 KoTnpoBasbHbI CNNCOK
485 is_test intl Mpu3HaK TEeCTOBOro MHCTPyMeHTa. 3Ha-
yeHus:
e 0 (REAL): PeanbHbiit;
e 1 (TEST): TecToBbIit
> coupon_payment [coupon_payment] PacnucaHue KynoHHbIX BbinaaT
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CoobueHna B KaHanax

Tabauua 2.15. dopmart coobweHusa TradeModes: msgid=941, size=209

CmewieHue Mone Tun OnucaHue
[frame] frame CeccUOHHbIN 3aroNo0BoOK

0 [md_header] md_header] 3aro/IoBOK NOTOKa

10 trade_mode_id int2 NaoeHTnduKaTop pexkmma Topros

12 name char64+1 HanmeHoBaHWe perKnMma TOPros Ha aH-
rNUACKOM f3blKe

77 name_ru char128+1 HanmeHoBaHWe pexkMma TOpros Ha pyc-
CKOM fi3blKe

206 is_address intl MpW3HaK afpecHo TOProsan B pexuma
TOPros. 3HayeHuA:
e 0 (No): 6esaapecHblit;
e 1 (Yes): agpecHbiit

207 is_multileg intl Toprosna cBA3KamMMn. 3HAYEHUA:
¢ 0 (NO): pexum Toprosan aTomapHbi-

MW UHCTPYMEHTaMU;

¢ 1 (Yes): pekum TOproBauM cBA3KaMm

208 is_ext_close intl MpU3HaK HanMyYnA ayKUMOHa 3aKpbITUA.
3HaueHus:
¢ 0 (No): oTcyTcTBYET;
e 1 (Yes): npucytcreyet

Tabaunua 2.16. Popmart coobeHna Market: msgid=936, size=208

CmelwieHune Mone Tun OnucaHue
[frame] frame CeCcCUOHHbIN 3aros10BoOK

0 [md_header] md_header] 3aro/IoBOK NOTOKa

10 market_id int4 NaeHTUdUKaTop pbiHKa

14 desc char64+1 MonHoe HaMmeHOBaHME pPblHKA Ha aH-
rNUACKOM f3blKe

79 desc_ru char128+1 lNonHoe HameHOBaHMe pblHKa Ha pyc-
CKOM fA3blKe

Tabnuua 2.17. Popmart coobuieHus Instrument: msgid=963, pasmep gUHaMuUUeCcKuit

CmewieHue Mone Tun OnucaHue
[frame] frame CeccUOHHbIN 3aron0BoK

0 [md_header] md_header] 3aro/IoBOK MOTOKa

10 instrument_id int4 NpeHTUdUKaTOpP TOProBOro MHCTPYMEH-
Ta

14 symbol char32+1 CMMBO/IbHBIA MAEHTUDUKATOP MHCTPY-
MeHTa

47 desc char64+1 MonHoe HamMmeHOBaHWE MHCTPYMEHTA
Ha aHFNMIACKOM A3blKe

112 desc_ru char128+1 MonHoe HaMmeHOBaHWE MHCTPyMeHTa
Ha PYCCKOM fi3blKe
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CoobueHna B KaHanax

CmewieHue

Mone

Tun

OnucaHue

241

status

[instrument_status]

TeKywwmiA cTaTyCc TOProBoro MHCTPYMEH-
Ta

245

type

char3+1

TN TOProBOro MHCTPYMEHTa:

o f: dblouepc;

e t: T+N;

® 0: ONUMOH;

e r:peno;

® pr: cBA3aHHble CAENKWN Kynan-npoaa-
xu;

e sw: cBon;

e C: KaneHZapHbI cnpes;

¢ sf: cnpeg cnoTt-¢bloyepc;

e dvp: c nosHbIM obecneyeHnem

249

auction_dir

intl

Tun ayKumMoHa. 3HayeHuA:

e O (Direct): 06bI4HbIN ayKUWNOH;
¢ 1 (Inverse): obpaTHbIl ayKLMOH

250

price_increment

dec8

MUWHMManNbHbIN pasmep Lwara LeHbl

258

step_price

dec8

CTOMMOCTb MMHMMANbHOTO LLIAra LeHbI

266

legs_count

int2

Konnyectso anemeHTOB B CBA3Ke

268

trade_mode_id

int2

NaeHTUOUKATOP pexrnma TOpros

270

scalping_type

int2

Tun ckanbnMpoBaHuA. 3HaYeHuA:

* 0 (NoScalping): ckanbnupoBaHue OT-
CyTCTBYET;

e 1 (Custom): obbl4HOE CKanbnupoBa-
HWE;

e 2 (InverseScalping):
CKanbnMpoBaHue

nHBepCcHoe

272

fee_schema

intl

MexaHun3m pacyeta cbopa. 3HaueHus:

e 1 (MakerTakerSpot): uWHUUMaTOP—
KOHGUpPMaTOpP ANA CNOoTa;

e 2 (MakerTakerFutures): MHMUMaTOp—
KoHdMpMmaTop A5 GbloYepcos;

e 3 (REPO): peno

273

fee_rate_offset

int2

CmeleHne nepsoit 3anucu  rpynnbl
fee_rate oTHOCHTEIbHO Hayana 4aHHOMO
nons

275

fee_rate_count

int2

Konunuectso 3anucei rpynnsl fee_rate

277

curr_price

charl6+1

BantoTa, B KOTOpOI 3aZiaHa LEeHbl WH-
CTPyMeHTa

294

periods_offset

int2

CmelleHne nepBoil 3anucu  rpynnbl
periods OTHOCMTENbHO Havyana AaHHOro
nons

296

periods_count

int2

KonuuecTtso 3anuceit rpynnbl periods

298

exchange_instrument_offset

int2

CmelleHne nepeBoil 3anucu  rpynnbl
exchange_instrument oTHOCUTENbHO Ha-
Yyana gaHHoro nons
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CoobueHna B KaHanax

CmewieHue Mone Tun OnucaHue
300 exchange_instrument_count int2 Konnyectso 3anucen rpynnbl
exchange_instrument
302 limit_up dec8 BepxHee orpaHuyeHne onAa UeH 3aABOK
310 limit_down dec8 Hu»KHee orpaHuyeHmne Ana LUeH 3a8BOoK
318 is_test intl Mpn3HaK TecToBOro MHCTPYMEHTA. 3Ha-
yeHua:
e 0 (REAL): PeanbHbiiA;
e 1 (TEST): TectoBbIit
319 te_id int2 NpeHTudUKaTOp TOProBoro aapa
321 be_mode intl Pexxum 6UprKeBbiX TOPros C UCNOJIHEHU-
€M Mo NydLlen LieHe. 3Ha4yeHuA:
¢ 0 (External): pexkum coBeplueHus cae-
JIOK Ha BHeLHeN NoWwaaKe;
¢ 1 (Internal): pexxnm 3akntoueHusa 6up-
XeBbIX caenok Ha CaHkT-MeTepbypr-
CKOM BMpyKe No LLeHaM BHELLIHUX Mo-
WA oK
> fee_rate dec8 CraBKa Komuccmm
> periods Period lpynna pgna onpepeneHva nepuoaos
AN UHCTPYMEHTa, B TOM 4YMC/e Topro-
BbIX Cceccui
> exchange_instrument [Exchangelnstrument] lpynna ana naeHTMGuUKaLnm ToproBoro
WHCTPYMEHTA Ha BHELUHel naoLwanke

B TeKkylLel peannsaumm KonnM4ecTBo 3anucein nons fee_rate pasHo natu. MocnenoBaTenbHOCTb 3aMNMCcel B rpynne cneay-

ouLan:

1. MMHMManbHaA cTaska cbopa B BaNIOTE LLeHbl UHCTPYMEHTA;

2. cTaBKa c6opa 3a CAEeNKN NPeanocCTaBKU B Ba1lOTe UeHbl MHCTPYMEHTAQ;

3. cTaBKa cbopa no caenke Ans NoAb30BaTeNA, BbICTaBMBLLErO aggressive 3asaBKy (taker’a), B 3aBUCMMOCTM OT MexaHM3-
Ma B3MMaHuA cbopa: B 40NAX OT 06bema CAENKN B BatOTE LieHbl — A/1A aKUMiA, B e4UHMULLAX BaNtoTbl LEeHbl 33 1 KOH-
TPaKT — AN5 4ePMBaTUBOB, B 40/1AX OT CTOMMOCTM MepPBOI HOMM PEno , yMHOXKEHHOW Ha CPOK CAe/KM peno — A peno;

4. ctaBka cbopa Mo cAesnke ANA No/b30BaTeNs, BbICTAaBMUBLLIErO passive 3aABKy (maker’a), B 3aBUCMMOCTM OT MeXxaHM3ma
B3MMaHMA cbopa: B AONAX OT 06bemMa CAENKM B BafOTE LEeHbl — A4 aKuWi, B e4MHMLAX BaatoTbl LeHbl 32 1 KOH-
TPaKT — 419 4epUBaTUBOB, B A0/AX OT CTOMMOCTM NEPBOM HOMM PEno, YMHOMKEHHOM Ha CPOK CAE/IKM Peno — A1 peno;

5. TOYHOCTb pacyeTa cbopa.

3HayeHuA B TpeTbeﬁ n LIETBEIZ)TOI‘;i 3aMncAxX 3aBUCAT OT MEXaHNU3Ma pPacyeToB c6opa, YKa3aHHOro B none fee_schema.

Tabnuuya 2.18. Popmart coobueHuns TradinglnstrumentStatus: msgid=2031, size=84

CmewieHue Mone Tun OnucaHue
[frame] frame CeccuOHHbIN 3aronoBoK
0 [md_header] md_header] 3aro/I0oBOK NOTOKa
10 instrument instrument KOMMNOHEHT MAeHTUPUKALUM TOProBOro
MHCTPYMEHTa

20



CoobueHna B KaHanax

CmewieHue Mone Tun OnucaHue
16 status intl KOMMNO3WUTHbIA  CTAaTyC MHCTPYMEHTa.
3HayeHusA:
e 0x2 (HALT): TOpr1 npuocTaHOBAEHbI;
e 0x11 (TRADING): MHCTpYMeHT Topry-
eTcs;
e 0x12 (NO_TRADING): ToproBbliit nepu-
Of1, He HayasCA UM 3aBepLUEH;
e 0x66 (CLOSE): Toprv B aykuuoHe 3a-
KpbITUSA;
e 0x67 (CLOSE_PERIOD): Topru B nepu-
ofie 3aKpbIThSA;
e Ox6b (DISCRETE_AUCTION): Topru B
OVNCKPETHOM ayKLMOHE;
e 0x76 (OPEN): Topru B ayKuuoHe OT-
KpbITUSA;
e 0x78 (FIXED_PRICE_AUCTION): Topru
no LeHe ayKLMOHa 3aKpbITUA
17 reserved char2+1 3ape3epBUpPOBaAHHOE MNONE, 3aN0NHAET-
cA HyneBbiMK baTamun
20 comment char63+1 KommeHTapuit

Tabauua 2.19. dopmart coobeHun TradinglnstrumentLimits: msgid=2032, size=30

CmeweHune Mone Tun OnucaHue
[frame] frame CeccUOHHbIN 3aros10BoK
0 [md_header] md_header] 3aron0BOK NOTOKa
10 instrument_id int4 NAaeHTUPUKATOP TOProBOro NHCTPYMEH-
Ta
14 limit_up dec8 BepxHee orpaHunyeHne gnAa LeH 3aABOK
22 limit_down dec8 Hu)KHee orpaHuyeHne Ana UueH 3aABOK

Tabnuua 2.20. PopmaTt KOMMNOHEHTa coupon_payment: pasmep 16 6aittos

Mone Tun OnucaHue
date time8m [aTa BbInnathbl
value dec8 Pasmep BbiNiaThbl

Tabnuya 2.21. dopmat KomnoHeHTa Period: pasmep 26 6aiiToB

Mone Tun OnucaHue
start time8m [aTa 1 BpemA Hayana nepnoga
finish time8m [aTa 1 BpemA OKOH4YaHuA nepmnoaa
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CoobueHna B KaHanax

Mone

Tvn

OnucaHue

mode

int2

Tun ayKumMoHa. 3HadyeHuA:

¢ 0 (ProRata): aBOIMHOM BCTPEYHbIN aHOHUMHbIIM aYKLMOH C NPONOpPLMOHanb-
HbIM pa3geneHmem o6bLeMos;

e 1 (Parity): ABOMHOW BCTPEYHbIA aHOHUMHBI aYKLIMOH C MapuUTEeTHbIM pas-
AeneHmem o6vemos;

e 2 (TimePriority): ayKUMOH CO CBeAEHUEM MO BPEMEHW PETUCTPALUM 3aABKY;

¢ 3 (Address): ayKUMOH C NOJIHbIM COBMageHMeM NapaMeTpPoB AN5 afPecHOM

TOpProBau;

e 4 (OpenAuction): ayKUMOH OTKPbITUS;

¢ 5 (CloseAuction): ayKUMOH 3aKpbITHSA;

¢ 6 (NoTrade): oTcyTCTBME TOPrOB;

e 7 (ExtClose): ayKUMOH 3aKpbITUA Ha BHELLHEN nioliagKe

currency_id

int4

NaeHTMOUKATOP BantoTbl, B KOTOPOI TOPryeTcs MHCTPYMEHT

underlying_offset

int2

CmelieHune nepeoii 3anuncu rpynnbl underlying oTHOCUTENbHO HaYyana A4aHHOMO

nona

underlying_count

int2

Konunuectso 3anucei rpynnbl underlying

> underlying

[Underlying]

lpynna gna onpegeneHus pasmepa J0Ta TOProBOro MHCTPYMEHTA B PamKax

nepvoga

Tabnuua 2.22. dopmat KomnoHeHTa Exchangelnstrument: pasmep 61 6air

Mone Tun OnucaHue

instrument instrument] KOMNOHEHT MAEHTUOUKALLMM TOPTOBOIO MHCTPYMEHTA
code_group charle+1 CeKuma, K KOTOPON OTHOCUTCA UHCTPYMEHT

code charl6+1 TUKep UHCTPYMEHTa

code_extra charl6+1 Kog MHcTpymeHTa

status

[instrument staull]'siKyu.l,mﬁ CTaTyC TOProBOro MHCTPYMEHTA

Tabnuua 2.23. dopmaTt KOMNOHeHTa instrument_status: pasmep 4 6aiita

Mone

Tvn

OnucaHue

trading_status

intl

TeKywwmii cTaTyc TOProBOro MHCTPYMEHTa. 3HaUeHUA:

e 0x2 (HALT): TOpr1 NnpuocTaHOBAEHDI;

e 0x11 (TRADING): MHCTPYMEHT TOpryeTcs;

e 0x12 (NO_TRADING): ToproBbiii nepuoa, He Hayaaca UAu 3aBeplUeH;
e 0x66 (CLOSE): Topru B ayKUMOHE 3aKpbITHS;

e 0x67 (CLOSE_PERIOD): Topru B nepuoze 3akpbITus;

e 0x6b (DISCRETE_AUCTION): TOpru B AUCKPETHOM ayKLIMOHE;

e 0x76 (OPEN): TOprv B ayKLMOHE OTKPbITUS;

e 0x78 (FIXED_PRICE_AUCTION): Topru no LeHe ayKLMOHa 3aKpbITUSA

suspend_status

intl

3apesepBunpoBaHHOe nose. 3anoHAETCA HyaeBbiM 6aliTom

routing_status

intl

3apesepBunpoBaHHOE Nose. 3anoNHAETCA HynAeBbiM 6aliTom

reason

intl

3apesepBUpPOBaHHOE Mose. 3aNoNHAETCA HyNeBbiM 6aliTom

Tabnuua 2.24. Popmat komnoHeHTa Underlying: pasmep 15 6aiitos

Mone Tun OnucaHue
balance_id int4 NaoeHTndukatop 6anaHCOBOro MHCTPYMEHTA
qty decn Konunuectso eguHuL, 6a1aHCOBOr0 MHCTPYMEHTA
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CoobueHna B KaHanax

Mone

Tvn

OnucaHue

flags

int2

Mone ¢pnaros. 3HaueHUs:

e Ox1 (CORP_DUE_BILL): pononHutenbHoe 06a3aTeNbCTBO B CBA3M C KOPMO-
PaTUBHbLIM COObITUEM;

e 0x2 (CORP_CORRECTION): KOpp€eKTMPOBKa KAUPUHTOBbIM LeHTpOoM 0bA3a-
Te/IbCTBa B CBA3W C KOPMOPATUBHLIM COBbITUEM;

e 0Ox4 (CORP_INCOME_RETURN): nepegaya aoxoza B CBA3M C KOpnopaTus-
HbIM cObbITHEM;

e 0x8 (PRINCIPAL_OBLIGATION): np13HaK OCHOBHOro 0b6s3aTenbCTBa

2.7. DopmaTtbl 06LWLMX KOMNOHEHTOB

Tabnuuya 2.25. Popmat KomnoHeHTa frame: pasamep 12 6aiitos

Mone Tun OnucaHue

size int2 OnunHa coobuieHuns 6e3 yyeTa 3aronoBKa frame B baiTax
msgid int2 Tun coobuieHmna

seq int8 MopAaaKkoBbI HOMep coobLeHunA

Tabnuua 2.26. Popmat KOMNOHeHTa instrument: paamep 6 6aiTos

MNone Twun OnucaHue
market_id int2 NpeHTUdUKaTOp TOProBon NAoWaAKM (3HaYeHus cm. B 3.3.7)
instrument_id int4 NAaeHTUdPUKaTOp TOProBoro MHCTPYMEHTA

Tabnuua 2.27. dopmat KomnoHeHTa md_header: pasmep 10 6aittos

Mone Tun OnucaHue
system_time time8n Bpemsa ¢popmunpoBaHus cooblLeHus
source_id int2 MNCTOYHUK coobLueHnn (3HaveHma cm. B 3.3.6)

2.8. CoobuweHune Heartbeat

LLinto3 otnpasnset cooblieHne Heartbeat B KaHan 06HOBAEHUIN B ClyYae OTCYTCTBUA ApYrnx coobuieHunii B TeueHun 6onee
Yem OAHOW CEKYHAPbI.

Tabnunua 2.28. dopmart coobweHunn Heartbeat: msgid=15236, size=14

CmeweHue |Mone Tun OnucaHue
[frame] frame CeCcCMOHHbIN 3aroN0BOK
0 [md_header] md_header] |3aronosok
10 reserved int4 3ape3epBUpPOBaAHHOE NOE, 3aNONHAETCA HYJ1eEM

2.9. CoobweHune EmptyBook

LLinto3 otnpasnset cooblieHne EmptyBook B kaHan OrderBook ans ouncTku ovyepeam 3aaBoK B Clydae nepesanycka Top-
roBOW CUCTEMDI.

Tabnuua 2.29. Popmat coobueHuna EmptyBook: msgid=15300, size=16

CmeleHue

Mone

Tun

OnucaHue

[frame]

frame

CeCcCMOHHbIN 3aronoBoK
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CoobueHna B KaHanax

CmeweHue (Mone Tun OnucaHue
0 [md_header] md_header] |3arosnoBok
10 instrument instrument] |KoMnoHeHT MAeHTUPUKALMM TOProBOrO MHCTPYMEHTA

2.10. CoobuweHnAa Hayana U OKOHYAHMUA cpe3a

Bo Bcex MOTOKax Cpe3oB OTMpaBKa cpesa npeasapseTtca coobueHnem SnaphotStarted n 3aBeplaetca coobuieHmem
SnapshotFinished. O6a 31 coobleHuns BkAOYaOT B cebA nose update_seq, cogeprkalliee HOMep COObLLEHMA B NOTOKE
obHoBIEHMI, NOCNe KOTOPOro 6bl1 cGOPMUPOBAH AaHHbIM cpe3. Takum 06pa3om, nocne NoayYeHUs BCero cpesa KAneHTy
cnenyet NPUMEHATb K HeMy 0BHOBNEHWA C HOMEPOM CO0bLLEHMA, MPEBbILLAIOLWMM 3HavyeHMe update_seq.

Tabnuua 2.30. dopmart coobieHna SnapshotStarted: msgid=12345, size=18

CmeweHue (Mone Tun OnucaHue
[frame] frame CeCcCMOHHbIN 3aroN0BOK
0 [md_header] md_header] |3aronoBok
10 update_seq int8 Homep coobuieHna noToka 06HOBAEHMI, NOCAEe KOTOPOro bbia chop-

MMNPOBAH Cpe3

Tabnuua 2.31. Popmar coobueHunsa SnapshotFinished: msgid=12312, size=18

CmeweHue |Mone Tun OnucaHue
[frame] frame CeCcCMOHHbIN 3aroN0BOK
0 [md_header] md_header] |3aronosok
10 update_seq int8 Homep coobuieHna noToka o6HOBAEHMI, Nocne KoToporo bbin chop-

MWpPOBaH cpes

2.11. O6pabopTKa coobLeHna c NOBTOPAOLMUMUCA
KOMMOHEHTAMM U MNONAMM

HekoTopble T1nbl COO6LLI,eHMI7I coaepat KOMMNOHEHTbI I/I/VII'IM nonAa, KoTopblie MmoryT O6ﬂa,ﬂ,aTb NPOn3BOJ/IbHbIM KOJ/1N4e-
CTBOM 3anucel B o4HOM C006LLI,€‘HI/IVI. OpHo coo6u.|.eHv1e MOXET BK/IK0YaTb HECKO/ZIbKO NMOBTOPAKOLWNXCA KOMMNOHEHTOB U
noneim. Bce OAHOTUMHbIE NOBTOPAOWMNECA KOMNOHEHTbI MMEKT Cbl/lKCVIpOBaHHYI'O ANNHY.

MOBTOPAIOLMMCA KOMMOHEHTY WM NOJIO BCeraa nNpeawecTsytoT Asa nona — offset u count. Mone count coaepuT Ko-
nnyectBo 3anuceit. NMone offset ykasbiBaeT Ha cmeleHue (B 6aliTax) NnepBoit 3aNMCKM KOMMNOHEHTA OTHOCMTE/IbHO Havyana
[aHHOTO NOASA; ero 3Ha4YeHMe He MOXKeT BbITb MeHblue 4.

PucyHoK 2.1. Cxema coobuieHus ¢ ABymMA NOBTOPAIOLLMMUCA KOMMNOHEHTAMM

frame

header

CmeleHne
nepsom
3anucu rpynnbl A

groupA_offset=8 [int2]

groupA_count=2 [int2]

size < |groupB_offset=n [int2]

groupB_count=1 [int2] CmeweHne
nepeom
groupA—entry 1 3anucu rpynnol B

groupA —entry 2

groupB —entry 1
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MoBTOpAtOWMECA KOMNOHEHTbI, B CBOIO 04epeab, TaKKe MOryT BKAKYaTb B cebn nosTopArWMeca KOMNOHEHTblI UK NONA.
B sTom cnyyae Kaxkgasa 3anmMcb KOMMNOHEHTA CCblJIaeTCA Ha CBOLO rpynny 3anucelt BNOXEHHOTO KOMMNOHEHTA.

PucyHok 2.2. Cxema gBYXYPOBHEro B/10XK€HUA KOMNOHEHTOB

groupC—entry 1

groupD_offset [int2]
groupD_count=1 [int2]
CmelteHmne
groupC — entry 2 nepson
3anucu
groupD_offset [int2]
groupD_count=2 [int2]
l
groupD —entry 1 CmelleHne
<4 nepsoii
groupD —entry 1 3anucu

groupD —entry 2
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3. Wno3 BoccTtaHOBAEHMA coobLeHnn

LLinto3 BOCCTAaHOBAEHWUS COOBLLEHWI C PbIHOYHBIMM AAHHBIMW MO3BOJIAET 3aNPOCUTb NEPECHISIKY OOHOBIEHUI NOTOKA, ec-
i1 OHM BblNn yTepaHbl Npu nepecbinke No UDP. C NOMOLLbIO W32 BOCCTAHOBIEHUA MOXKHO 3aMPOCUTb NePecblsiKy 06-
HOB/IEHWNI NOTOKOB A5 KaHanos OrderBook, Trades, BestPrices, Commons u CurrentPriceOfMarket.

Bcs ucTopumA ¢ Hayana TOProBoro AHA AOCTYMNHa AN BOCCTAaHOB/IEHUA TO/IbKO B KaHanax Trades n CurrentPriceOfMarket;
B MPOYMX KaHANAX KAMEHT CMOMKET BOCCTAHOBUTb TO/IbKO HeZlaBHUE COOBLLEHMS.

3.1. Bsaumopgeuncrsme C WAO30M

[na BOCCTaHOBAEHUA COOBLLEHNA C PbIHOYHBIMM AAHHBIMU KANMEHTY HEOBXOAMMO MNOAK/AUMTLCA K LWAKO3Y 3anpoCuTb
AmnanasoH coobueHunii nocpeactsom TopicRequest.

Homepa coobLyeHuMl B NOTOKe BOCCTaHOBIEHMSA topic_seq COBNaAatoT C HOMepamm coobLLeHMA B MOTOKE PbIHOYHbIX AaH-
HbIX seq. Mpy1 3TOM yKa3biBaeMble HOMepa sed B COObLLEeHMA Wt03a NPeACcTaBAAoT cobol HymepaLmo COobLEHMUI Wto-
3a, HO He MOTOKA PbIHOYHbIX AAHHbIX.

B 3anpoce TopicRequest HeobxoaMMoO yKasaTb (a) aeHTUOMKATOP BOCCTaHABAMBAEMOrO NOTOKA PbIHOYHbLIX AAHHbIX B
none topic 1 (6) rpaHMLbI AMana3oHa 3anpawmMBaemMblxX CO0bLEHUN. NaeHTUdMKATOPbI MOTOKOB CM. B lOKYMeHTe Ceme-
8oe rnooKsYeHue.

MepBbl HOMEpP 3anpallMBaAemMOro Auana3oHa cnenyeT yKasaTb B nose topic_seq, nocnegHwii Homep — B none
topic_segend. B nocneayrowwmx sepcuax nHtepderica byaet orpaHMyeH pasmep AnanasoHa 3anpallmBaeMbix COOHLLEHWNA.

3.2. dopmat coobLieHnsa ¢ pbIHOYHbIMU AAHHbBIMMU

®opmat coobLieHuns B WO3e BOCCTAHOBNEHUA coBnasaeT ¢ GopmMaTom coobLLeHNs B MOTOKE PbIHOYHbIX AaHHbIX, 33 UC-
KAtOYeHMEM ABYX NOJel: BMeCTO nosei server_time un source_id coobueHune BKAtOYaeT 3aronoBoK topic_header. CooT-
BETCTBEHHO, CMeLLeHNe BCEX NOC/IeAyOLLMX Noiel yBenyeHo Ha 12 6aliToB. 3TO CBA3AHO C TEM, YTO COOBLLEHUA B LINIO3E
BOCTAHOB/IEHMA 3anpalumBatoTca ¢ nomouwbto TCP npoTokona, a He no UDP.

PMCVHOK 3.1. U3ameHeHue d)opmaTa c006u.|,e|-|m| C PbIHOYHbIMW AAHHbIMMU B WW/THO3€ BOCCTAaHOB/1IEHUA

®opmam sewyaemozo coobujeHus ®Popmam soccmaHasnueaemMozo coobujeHus
CmelneHue Mone Tun OnucaHue CmelueHue Mone Tvn OnwucaHue
[frame] [frame] CeCcCUMOHHbIV 3aroI0BOK l|> [frame] [frame] CeCcCUMOHHbI 3aroIoBOK
0 [md_header] | [md_header] | 3aronosok 0 [topic_header] | [topic_header] | 3aronoBoK NoToKka
10 [instrument] | [instrument] | Toprosbiit UHCTPYMEHT 22 [instrument] [instrument] TOprosbIit UHCTPYMEHT

3.3. MpoTOKON B3aMMOAENCTBUA C LLIIO30M

3.3.1. Tunbl AAHHbIX

B coooblieHunax Toprosoi naatdopmbl UCNob3yeTca nopsaaok banTos little-endian (Takol e, KaK B npoueccope x86),
€ro e cneayeT UCMO0/b30BaTb KANEHTY.

asciiN — cTpoka anuHoli N 6aiiT, coctosiuas us ASCll-cumBonoB (LMdp 1 NPOMMUCHLIX U CTPOYHbIX TATUHCKUX BYKB); HEUC-
Nno/ib3yemas 4acTb CTPOKM 3aMn0IHAETCA HyeBbiMM HaliTamu.

charN+1 — cTpoka B koguposke UFT-8 pasamepHocTbio N+1 6aliT. MocnegHMM 3HaKOM A0/1KeH BbITb CUMBO KOHLLA CTPO-
KM — HyneBow 6aiT; Takum obpasom, dakTuyeckasn AaMHaA CTPOKU He MOKeT npesblwaTte N. Hencnonbsyemas 4acTtb CTpo-
KM 3aM0NHAETCA HYNeBbIMKU BariTamu.

dec2 — 8-6aiMTHOe LenoYMcaeHHoe npeacTaBaeHne AecATUYHON APOBU, YMHOXKEHHOM Ha 102

o o o 8
dec8 — 8-6aitTHOe LeoUncNeHHOoe NpeacTas/ieHne 4ecATUYHON APOoBK, yMHOMKEHHOM Ha 10°.
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decn — nocnenoBaTeNbHOCTb U3 9 BAWAT, U3 KOTOPLIX NepBble 8 6aNT ABAAIOTCA Le/IOYUCIEHHbIM NPeACTaBNeHMEM decs-
TUYHOW APOBU, yMHOMEHHOI Ha 10", Npu 3TOM N yKas3aHo B nocneaHem baiiTe nocie08aTeNbHOCTU.

intN — yenoe uncno pasmepHoctbto N 6aiiT.
time4 — 4-6aiiTHOE LeNoe YACNO, BblpaXkaloLlee KOIMYECTBO CEKYHA, OT Hayana anoxu Unix (1 aHBapa 1970 roga).
time8n — 8-6aitTHOE LEenoe YMC/o, BbiparkatoLwee KOMYECTBO HAHOCEKYHA, OT Havana anoxu Unix.

time8m — 8-6aiiTHoe Luenoe 4ncno, Boipa*kakowee Koam4ectso MUINTMCEKYH OT Ha4alia anoxum Unix. B Ccniydae echm none
C 3TUM TUNOM [aHHbIX 0603Hayvaet AaTy, TO cneayet UrHopmnpoBaTb YacCTb 3HAYE€HUA, OTHOCALLYHOCA K YaCam, MUHYTaM,
CEeKYyHOAM U MUNNNCEKYHAAM: TO €CTb MCMNO/Z1Ib30BATb LEe/10e 3HaYeHne (C OKpyrneHnem B MeHbLIYO CTOpOHy) OoT geneHunA
Ha 86 400 000.

3.3.2. CepBep BXoga

CepBep Bxoga npeaocrasnseT agpec (IP-aapec v nopT) ANA NOAKNOYEHMA K LWAO3Y TOProBoi naatdopmbl. Mepes KaxK-
ObIM MNOAKNIOYEHNEM K LUIO3Y KANMEHTY HeobxoamMmo 06paTUTbCA K cepBepy BXoAa: OTNPaBMTb 3aNpocC Ha NpeaocTaBe-
HWe agpeca, NONYYUTb OTBET, 3aKPbITb COEANHEHME C CEPBEPOM BXOAA M 3aTEM NOAKIOUUTLCA K LWAO3Y NO NONYYEHHOMY

agpecy.
Appec gna focTyna K cepBepy BXOAa YKasaH B cnpasoyHom daiine Cemesoe nookso4eHue.

YCTaHOBMB coeaMHEHME C CEPBEPOM BXOAa, KIMEHT Nepegaet coobueHune Hello. B aTom 3anpoce HeobxoaMmo yKasaTtb
JIOTVH M Napo/ib, NPY 3TOM COeAUHEHWNE C CePBEPOM BXOAa A0MKHO BbiTb YCTaHOBAEHO ¢ IP-agpeca, aBTOPU30BAHHOMO
ONs JAHHOTO NOorWHa Npu permcTpaymm. CooblieHne BKAOYaET B cebs CECCMOHHbIN 3arosioBok frame (cm. 3.4).

Tabnuua 3.1. Popmar 3anpoca Hello: msgid=1, size=32, seq=0

CmewieHue Mone Tun OnucaHue

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

B oTBeT Ha 3anpoc cepBep BXoAa NepesaeT oTBeTHoe cooblueHne Report, KoTopoe npu status=0 cogepKUT NOBTOPSAIOLLY-
tocs rpynny nosieli addresses; KOANMYECTBO 3anuncelt rpynnbl B NOJy4eHHOM coobLLeHUM yKa3aHo B noJie addresses_count.
(MoapobHee 06 obpaboTke nosTOpAtOLWEMCs rpynnbl cm. 2.11.) Mpynna BKAoYaeT B cebst nona type (NpusHaKky Wwo3a) n
addresses (agpec xocTa 1 nopTa WNto3a). [pM3HAKK W33 MOryT KOMOMHUPOBATBLCA.

B Te4eHMe HEKOTOPOro BpeMeHM Noc/ie OTBETA TOProBOM NAaTGOPMbI L3 C YKa3aHHbIM afpecoM OXKUAAET KJMEHTCKO-
ro NOAKNHOYEHUS NMOCPEACTBOM JAHHOTO /IOTUHA. B ciyyae Heyaaum peKomeHAyeTcs COBEPLUMTD eLle ABe NOMbITKU Noa-
K/IOYEHUA C MHTEPBANOM B NOJCEKYHAbI. ECan 6bia yKa3aH HeBepHbI naeHTUdMKaTOp A0rMHa U/mav naposab AMb6o AorvH
3a6/10KkMpPOBaH, OTBETHOE CO0bLLEHME ByaeT coaeprKaTb 3Ha4YeHMe status=1.

Tabauua 3.2. dopmar oreeTa Report: msgid=2, seq=0, pasmep guHamuyecKkui

CmewieHue Mone Tun OnucaHue
[frame] frame CeCcCUOHHbIN 3aronoBoK
0 status int2 CraTyc 3anpoca. 3HavyeHuA:
¢ 0 (ycnewHbli 3anpoc),
¢ 1 (OTKNOHEHWeE: HeBEPHbIN NOTUH UKW NAPOb)
2 reason char127+1 TekcTOBOE ONMCaHMe cTaTyca
130 addresses_offset |int2 CmeleHune nepBom 3anucu rpynnbl addresses OTHOCUTENIbHO HaYana
AaHHOro nona. 3HaveHune: 4
132 addresses_count |int2 Konuuectso 3anuceit rpynnbl addresses
> [addresses] addresses Cnucok agpecos
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Tabauua 3.3. dopmart KomnoHeHTa addresses: pasamep 52 6aiiTa

Mone

Tun

OnucaHue

type

int2

Mpun3HakK Wao3a, 6uToBas Macka. 3HayeHus:

e 0x0 (No): oTcyTcTByeT;

e 0x1 (Trans): TpaH3aKLMOHHbIN;

e 0x2 (DropCopy): NpOCMOTPOBbIA;

e 0x4 (Risk): ynpaBneHue puckamu;

e 0x8 (Dict): cnpaBoYHUKY;

e 0x10 (MD): BOCCTaHOBNEHNE PbIHOYHbIX A@HHbIX;
e 0x4000 (BackUp): pesepBHbIit

ver

intl

Bepcua npoTokona

pad0

intl

3apesepBUPOBAHHOE MOJE, 3aN0NHAETCA HYNEBbIM BaiTOM

address

chard7+1

Afpec xocTa 1 nopTa Wwto3a

3.3.3. O6wmi1 cecCMOHHDbIN YPOBEHDb

3.3.3.1. PopmupoBaHMe n nepegaya coobuweHnn

CoobuieHne 6MHaApHOro NPOTOKO/1a COCTOUT U3 CTPOTO onpeaeneHHoro Habopa nosen 1 npeacTasnseT coboit nocneao-
BaTeNbHOCTb M3 3HaYeHMI 3TUX nonei. Kaxaoe cooblieHne HauMHaeTcs C 3aro/loBKka — KomnoHeHTa frame, coctoAwero
M3 Tpex Nosieit, B KOTOPbIX YKa3aHbl pasmep, NopAAKOBbIA HOMepP CO0bLLEeHMA 3a CECCUIO U TUN coobLLLeHNA. Pasmep coob-
LLLeHWSA BbIYMUCNAETCA KaK A/IMHa BCcero coobuieHus (Mckntovan 3aronosokK frame) B 6aintax. iMHa coobLLEHNS KOHCTaHTHA

ANA KaxXgoro tmna, 3a UCKArYeHnem C006LLI,EHMI\/'I, coaepXxaulnx nosropAaowme rpynnbol.

Cd)OpMMpOBaHHbIe COO6LLI,EHVIF| nepenarnTca BHYTPU CETEBOIO NakeTa Kak nocsiea0BaTe/ibHOCTb 6anT.

Tabauua 3.4. dopmar 3aronoska frame: pasmep 12 6air

Mone Tun OnucaHue

size int2 JOnunHa coobuieHmna 6e3 yyeTa 3arosioBka frame B 6aitax
msgid int2 Tun coobleHmna

seq int8 MopsakoBbIit HOMep coobLieHnn

3.3.3.2. Uhnumanmnsauyma ceccum

Ceccua ycTaHaBAMBAETCA B paMKax COeAUHEHUA MeXay CUCTEMOW KAMEHTA U LW/HO30M TOpI'OBOVI I'IJ'IaTd)OprI.

[N Toro 4To6bl MHULUMMPOBATL CECCUID, KMEHT NOCNE NOAKNIOYEHUA K LWO3Y TOProBoi nnaTdopmbl OTNPaBAsET CO06-
weHue Login, copepkawee naeHTndMKaTop nornHa login 1 naponb password. B oTBeT cepBep BbicbllaeT coobuieHne
Logon. Mpu nonyyeHUn HeBePHO CHOPMMUPOBAHHOTO COOBLLLEHNA LOgin UM HENPABMABLHOIO JI0TMHA M NApOIA W03 pas-

pbiBaeT coeanHeHue.

Mpy NOAKNOUYEHUN K LWNKO3Y KAMEHTY HEOHBX0AMMO YCTaHOBUTL NPU3HaK cbpoca HomepoBs coobLieHnit reset_seq.

OAMH NOTVH MOKET UMETb TONIbKO OAHY aKTUBHYIO ceccuio 6UHapHOro NPoToKoAa. Mpu NonbITKe MHULMAAN3aLMM BTOPOI

ceccum Toproeas naat$opma B OTBET BblLLIET OTKNOHeHMe Reject.

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

CmelweHune Mone Tun OnucaHue

[frame] frame CeCccUOHHbIN 3aroNo0BoOK
0 login asciilé NoruH
16 password asciilé Maponb normHa
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CmewieHue Mone Tun OnucaHue

32 reset_seq intl Mpu3Hak cbpoca HomepoB cOOBLLEHUA C NPeablayLLero coeau-
HeHus. JonycTumoe 3HayYeHne 1 (cbpoc Homepos)

33 heartbeat_ms int4 MepunoguyHocTb 06meHa cooblieHnamn Heartbeat 8 munance-
KyHAax

Tabnuua 3.6.

dopmar coobe

HuA Logon: msgid=8101, size=24

CmewieHue Mone Tun OnucaHue
[frame] frame CeccuOoHHbIN 3aronoBoK
0 last_seq int8 Homep nocneaHero oTnpaBieHHOro K/AMEHTY TOProsoro coob-
eHuA
8 expected_seq int8 Homep cneaytowero oXnaaemoro oT K/MeHTa TOproBoro coob-
weHua
16 system_id ascii8 NaoeHTudukaTop cuctemol

3.3.3.3. TaKTOoBbI€ CO0bLEeHNA

[Na KOHTPONA COCTOAHMA COeAMHEHUA KNNEHT U W03 0bmeHMBatloTCA cooblieHnamm HeartBeat. 9To coobLueHne A0MXK-
HO 6bITb OTNPAB/IEHO CTOPOHOW B C/lyYae, eC/IM OHa He NepeaaBasa HUKaKUX coobLLeHNn (ceccuoHHOro Mbo nNpuknaa-
HOrO YPOBHSA) B TeYUEHUE UHTEPBANA OXUAAHMUA.

NHTepBan oXunaaHnA 3a43eTca KAMEHTOM NPy MHULMaNU3aumm ceccun B nose heartbeat_ms coobuwieHuns Logon.

B cnyyae otcyTtcTBmA COO6LLI,EHVIﬁ OT NoNb30BaTeENA B TE4HEHUE YCTAHOB/IEHHOTO MHTEpPBAasia OXUOaHUA CeEPBEP pPa3pbiBaeT
coeguHeHune. KnneHTty pekomeHayeTca TaKoW xe CLLEHapMVI NpoBEepPKN COCTOAHNA COeANHEHUA.

Tabauua 3.7. dopmar coobuieHna Heartbeat: msgid=8103, size=0

CmewieHue Mone Tun OnucaHue

frame CecCcUOHHDBIM 3aronoBoK

[frame]

3.3.3.4. Homepa coobuieHuni

Bce coobuieHns NpMKAagHOro ypoBHSA, OTNpaBifsemble W/30M TOProeon naateopmsbl, 061a4a0T HOMEPOM, YHUKab-
HbIM B TE@YEHME OAHOMN CeCCMM CoeaMHEHUA C Wto30M. CoobLLeHNA Nocae0BaTe/IbHO HYMEPYTCA HaTypaabHbIMM YMC-
NIaMW HaYMHasA C eanMHULbI.

COO6LLI,eHMF|M CECCMOHHOro ypoBHA HOMep HE NPUCBanMBaAlOT: B NOJ1e Seq YKa3biBaeTCA HONb.

3.3.3.5. 3aBepLwieHue ceccum

[na wraTtHOro 3aBepLlieHnA ceccun CTOPOHa oTnpasasaeT COO6LIJ,€HVI€ Logout n oxunpaeT paspbiBa coeaUHEHUA B NOA-
TBEPXAEeHME 3aBepLlleHNnA ceCCum.

Tabnuua 3.8. dopmart coobieHunsa Logout: msgid=8002, size=16

CmewieHue Mone Tun OnucaHue
[frame] frame CeccUOHHbIN 3aroNoBoK
0 login asciilé JTIorvH, naeHTUPUKATOP KIMEHTCKOTO LW/It03a

3.3.3.6. OTKNOHEeHue coobueHunsn

Ecnu KnameHTCKoe cooblieHme HeBepHO CHOPMMPOBAHO UAN COAEPIKMT HEAOMYCTUMbIE 3HAYEHUA KaKoro-nnbo nons, Ta-
Koe coobLieHue OTKIoHAETCA cepBepom oTeeTom Reject: B nosie ref_msgid ykasaH tvn coobuweHus, 8 ref_seq — Homep

29



LLInto3 BocCTaHOBEHMA COOBLLLEHNI

COO6LI.I,eHVIﬂ NMPUKNAQHOIo ypoBHA NN HOJIb ANA CECCUMOHHOIO COO6LLI,6‘HVIH, B NONIAX reason n message cogepartca Ko
NPUYNHBbI OTKNOHEHUA U ONUCAHKWE NPUYNHBI COOTBETCTBEHHO.

Tabnuua 3.9. dopmar coobieHnsa Reject: msgid=8102, size=45

CmewieHue Mone Tun OnucaHue
[frame] frame CeccuOHHbIN 3aronoBoK
0 ref_seq int8 Homep oTKnoHAemoro coobuieHunn
8 ref_msgid int2 TN OTKNOHAEMOro coobLeHns
10 reason int2 Koa, npnMynHbI OTKIOHEHUA
12 message char32+1 OnucaHne NPUYMNHbI OTKNOHEHMUA

3.3.3.7. Pa3pbiB coeguHEHUA
CepBep pa3pbiBaeT coeMHeHME Npu NOAYYEHUN CO0BLLLEHMA

® C HeM3BECTHbIM TMMOM coobLeHun msgid,
® C AJIMHOW Size, He COOTBETCTBYHOLLEN YKa3aHHOMY TUMY,
® C HOMepoM CO0bLLEHUSA Seq, OTIMYHBIM OT OXKULAEMOTO.

3.3.4. 3anpoc n nonyyeHne AaHHbIX

MexaHn3m 3anpoca 1 NoJy4eHMA SAHHbIX B LUKO3€ BOCCTAHOB/IEHUA NOXOX HA MeXaHM3 NOANMUCKM B LWAKO3E YyNpaBaeHuA
PUCKamu.

Cnepytowime ciyxebHble COObLLEHNA HE OTHOCATCA K MPUKAAAHOMY YPOBHIO, U UM HEe NpUCBanBaeTcs Homep coobLieHnn
seq. Mpun aTOM BOCCTaHaBAMBaeMble COOBLLEHMA C AaHHbIMM 061a43a10T HOMEPOM Seq.

MockosbKy cnyskebHoe cooblieHune Heartbeat, KoTopoe TPaHCAMPOBAIOCH B MOTOKE PbIHOYHbIX AAHHbIX, HE Nepecblna-
€TCA, W03 BOCCTAHOB/IEHUA HE rapaHTMPYeT HEeNpPepbIBHYI0 HYMePaLLMIO NoayYaeMbiX COOBLLEHMIA.

CnyxebHble coobuieHMs He 061aaaloT Homepom topic_seq.

3.3.4.1. 3anpoc

[ns Toro 4to6bl 3aNpPOCUTb COOBLLEHNA C PIHOYHBIMM AAHHbIX, KAMEHTY cneayeT OTNPaBuTb B LUIKO3 TOProBoi niat-
dopmbl coobuieHne TopicRequest, ykasas MaeHTMMKATOP NOTOKa topic. TakKe KNMeHTy HeobXxoAMMO 3a4aTb Nepsblit
(topic_seq) n nocnegHuit (topic_seqend) Homep 3anpallinMBaemMbix AaHHbIX.

Ecnn 3anpoc HEKOPPEKTEH UAN He MOMKET ObiTb BbINOMEH, TO KAMEHT MOAYYUT OTKNOHeHMe TopicReject. Ecaun Topro-
Ban nNnatdopma MOXKET BbINOSHWUTL 3aMNpoc, TO KAMEHTY byaeT HanpasneHo yBegomnerHue TopicReport, nocie KoToporo
cnepyeT OXMAaTb COObLLEHUI ¢ AaHHbIMU. MO 3aBeplieHMM Nepeaadm AaHHbIX KNMEHT TaKXKe NoyyuT yBefomaeHne
TopicReport.

Tabauua 3.10. dopmart coobieHus TopicRequest: msgid=301, size=101

CmeweHune Mone Tun OnucaHue
[frame] frame CeccUOHHbIN 3aros10BoOK
0 [user_header] [user_header CTaHOapTHbIM 3aros0BOK
20 topic ascii6d Koa noToka
84 topic_seq int8 MepBbli HOMep 3anpalMBaemMbIX AaHHbIX MO NOANUCKe
92 topic_seqgend int8 MocnefHWn Homep 3anpalliMBaeMblX AAaHHbIX MO NOAMNMUCKE
100 mode int_1 Pexkmum 3anpoca gaHHbIX. lonyctumoe 3HadeHue 0 (SNAPSHOT):

cpes AaHHbIX
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3.3.4.2. OTKNOHEeHMe 3anpoca

Ecnn KNMEeHTCKMIA 3anNpoC HEKOPPEKTEH MU He MOXKET BbITb BbINO/IEH, TO KIMEHT NONAYYUT OTKAOHeHUe TopicReject. Mpu-
YMHA OTK/IOHEHUA 3anpoca YKasaHa B rnoJie reason.

CoobueHune BKtoYaeT B cebsa cnpasBoyHble nona topic_lastseq v topic_lastsegsent, cogeprkalime Homep nocaegHero co-
06weHun, chopMMPOBaHHOIO B NOTOKE, U HOMEP NOC/eAHEro CoobLEeHUA, NepeaaHHOro KANEHTY, COOTBETCTBEHHO.

Tabnuua 3.11. Popmar coobueHus TopicReject: msgid=402, size=142

CmeweHune Mone Tun OnucaHue
[frame] frame CeCccUOHHbIN 3aroN0BOK
0 [gate_header] [gate header CTaHAapTHbIN 3aros0BOK
46 topic asciied Koga notoka
110 topic_id int4 YncnoBow Kog NoToKa
114 status int2 Cratyc. JonycTumble 3Ha4YeHUA:

e 0 (SNAPSHOT): cpe3 gaHHbIX

116 reason int2 MpnynHa OTKNOHEHUA. 3HAYEHMA:

e 1 (INVALID_TOPIC): HecywiecTByOWMNIM MAEHTUPUKATOP NOTO-
Ka;

e 4 (DATA_NOT_AVAILABLE): saHHble He4OCTYMHbI;

e 5 (DUPLICATE_REQUEST): noBTOpPHbI 3anpoc

¢ 6 (INVALID_SEQ): HecywiecTBytOLWMIA HOMEpP COOBLLLEHUA B NO-
TOKe;

e 7 (INVALID_MODE): HeBepHOe 3HaYeHue pexnuma

118 topic_firstseq int8 MepBbli HOMEpP AaHHbIX, COObOLLEHME C KOTOPbIMU AOCTYNHO
126 topic_lastseq int8 MNMocnegHMn Homep AaHHbIX B 3TOM MOTOKe
134 topic_lastseqsent  |int8 MocnegHWn Homep AaHHbIX, NepeaaHHbIX KAUEHTY

3.3.4.3. YBegomneHue o BbiNO/IHEHMU 3aNpoca

Mo 3aBepleHUN Nepesayn AaHHbIX KAMEHT NONYYUT yBedomaeHue TopicReport.

CoobLeHue BrAtOYaET B cebs cnpasodHble noAs topic_lastseq u topic_lastsegsent, coaepsaluye Homep nocaesHero co-
obuieHuns, chopMUPOBAHHOTO B NMOTOKE, M HOMEP NocneaHero cooblieHunsa, nepeaaHHoro KANEHTY, COOTBETCTBEHHO.

Tabnuua 3.12. dopmat coobueHunsa TopicReport: msgid=401, size=134

CmewieHue Mone Tun OnucaHue
[frame] frame CeccUOHHbIN 3aronoBoK
0 [gate_header] [gate_header CTaHAapTHbINM 3arosI0BOK
46 topic ascii6d Kog noToka
110 topic_id int4 YncnoBow Kog NOTOKa
114 status int2 Cratyc noanucku. lonyctMmble 3Ha4YeHUA:

¢ 0 (SNAPSHOQT): cpe3 gaHHbIX

116 marker int2 Mpun3HaK Hayana 1 OKOHYaHMA nepegayvm aaHHbIX. JonycTumble
3HAYeHmA:

e 0 (START): Hauano nepeaayn AaHHbIX;
e 2 (SNAPSHOT_END): nepeaaya gaHHbIX 3aBeplueHa
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CmewieHue Mone Tun OnucaHue
118 topic_lastseq int8 MocnegHnin Homep CoobLLEHMA C AAHHbIMU B 3TOM NOTOKE
126 topic_lastseqsent  |int8 MocnenHWn Homep AaHHbIX, NepeAaHHbIX KIUEHTY

3.3.5. dopmaTbl KOMNOHEHTOB CO0b6LLEHUA

Tabauua 3.13. dopmaTt KomnoHeHTa user_header: pasamep 20 6aiiTos

Mone Tvn OnucaHue

clorder_id ascii20 KnueHTcKkMin naeHTMdMKaTop nopyyeHmns

Tabnuuya 3.14. Popmat KomnoHeHTa gate_header: paamep 46 6aitTos

Mone Tun OnucaHue

system_time time8n Bpemsa 06paboTKu KAMEHTCKOro 3anpoca
source_id int2 MCTOYHMK coobuieHns. 3HayeHns cm. B 3.3.6
clorder_id ascii20 KnueHTCcKMi naeHTndMKaTop nopyyeHmns
user_id asciilé NorviH, naeHTUPUKaATOp KAMEHTCKOrO LWK03a

Tabnuua 3.15. Popmat KomnoHeHTa topic_header: paamep 22 6aiita

Mone Tun OnucaHue

topic_id int4 YucnoBow Kog NOToKa

topic_seq int8 MopsaAKoBbIM HOMep coobLLeHNA B MOTOKe
system_time time8n Bpema ¢opmupoBaHmMA coobLLeHUA
source_id int2 NCTOUYHMK coobueHns (3HayeHns cm. B 3.3.6)

3.3.6. 3HaueHua source_id

B 3aronoBke gate_header npucyTcTeyeT nose source_id, yKasbiBalolee Ha MoAgy/ib, KOTOPbIM Nnepeaan coobuieHne Ha
LIH03 ANA OTNPABKMU KAMEHTY.

Tabnuua 3.16. Bo3Bpalwiaemble KAMEHTY 3Ha4eHua source_id

OunanasoH |OnucaHue

100-199 LLnto3 Toprosoit nnatdopmbl

200-249 Moaynn npoBepKn puUck-napameTpos KAMPUHIoBoro LeHTpa

250-259 Mogaynu cBegeHna BHyTpeHHel bupu

300-499 Moaynn popmMmmnpoBaHUA 1 pacyeTa PbIHOYHbIX AAHHbIX

500-549 Moaynn mapwpytmsaumnm

1000-1099 |UaeHTUDMKATOPbI TOProBbIX NIOLWAA0K

3.3.7. UaeHTUPUKATOPbI TOProBbIX NNAOLLAAOK

NpeHTMOUKATOPbI TOProBbIX NAOLLAL0K MOTYT ABAATLCA 3Ha4YeHUem nonelt market n exec_market.
0 (DEFAULT) — ToproBas nsiowazKka no ymoa4aHuo

1001 (TRADSYS) — BCe 4OCTynHble TOProBble NAOLWAAKN

32




LLInto3 BocCTaHOBEHMA COOBLLLEHNI

1000 — OAO «CaHKT-MNeTepbyprckas buprka»
1010 — MockoBcKas bup:a

1015 — ncnonHeHue Ha pbiHKax CLUA
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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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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 0.3 4 noHAa 2014 roga

1. U3meHeH dopmaT coobuieHua ans kaHana OrderBook: gobasneHo none PricelLevel_offset; konnuectso 3anucei Bno-
YKeHHOoM rpynnbl PriceLevel Tenepb MoXKeT 6bITb NPOU3BOIbHLIM

2. U3meHeH dopmaT coobuieHna ansa KaHana BestPrices: pobasneHo none BestPrice_offset; konnuectso 3anuceit Bno-
YKEeHHOM rpynnbl BestPrice Tenepb MoOKeT 6bITb NPOM3BO/IbHLIM

3. UameHeH dopmaT cooblieHna CommonUpdate: gobasneHo none CommonEntry_offset; konnuectso 3anuceii Bno-
»KeHHol rpynnbl CommonEntry Tenepb MOXKeT BbITb NPOM3BO/IbHBIM

4. N3meHeH popmat coobuieHnit SnapshotStarted n SnapshotFinished: no6asneHo nosne server_time nepsbiMm Nnocse 3a-
ronoska frame

5. M3ameHeH nopagok nonew B cooblieHunsx Heartbeat n EmptyBook: none server_time ctano nepsbim Noc/ie 3aro/0BKa
frame

6. M3ameHeH popmaT cooblieHms Report (oTBeT cepBepa Bxoza): sobasneHo none addresses_offset; konnuecrtso 3anucen
BNIOXKEHHOW rpynnbl addresses Tenepb MoXKeT BbITb NPOM3BONbHbLIM

7. U3meHeH popmart coobuieHuns ResendReport: paamepHoOCTb Nons status yseanyeHa ao int2

8. UameHeH popmat coobuieHuns TopicReport: paamepHocTb nonew status n marker ysennuena go int2

9. M3meHeH 3aros10BoK coobL,eHMi, BO3BPaLLAEMBbIX LLITHO30M BOCCTAHOB/IEHUSA

10.M3meHeH NopsaoK nonei B KomnoHeHTe gate_header: server_time, source_id, clorder_id, user_id
11.M3meHeH NopsaaoK nonei B KomnoHeHTe topic_header: topic_id, topic_seq, server_time, source_id
Bepcna 0.2 22 masa 2014 ropa

[JobaBneHo onvcaHuMe Wto3a BOCCTaHOBAEHUS (rnaga 3)
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