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UcTopua usmeHeHun

Bepcua 1.16.0, 30 HosbpAa 2016 roga
1. B KomnoHeHTe Period gobasneHo nosTopstoweecs none markets.
2. B coobueHun Instrument nsmeHeHo 3HayYeHue nosa msgid.

Bepcua 1.15.1, 5 anpena 2016 roga
M3meHeHOo onucaHue pasgena 3anpoc 1 NoayvyeHre AaHHbIX.

Bepcna 1.15.0, 23 mapTta 2016 roga
[ob6aeneHo coobuieHne Market B KaHan Instruments.

Bepcua 1.14.0, 9 mapTta 2016 roga

1. B cpese KaHana Commons M3MeHEHO TpaHCNpyemoe coobLeHne

2. YpaneH AONOAHUTENbHBIN NOTOK CPe30B KaHasa Commons

3. [Job6asneHbl HoBble 3HaYeHMA 73 1 75 nons type B coobweHmn Commons

Bepcua 1.13.0, 24 pekabpa 2015 roga

1. NobasneHo none is_test B coobuweHua Currency, Issue, Spot, Futures 1 Bond.

2. B coobuweHuun Instrument gob6asneHbl nons is_test, te_id u be_mode, yaaneHo none reserved 1 M3ameHeHO 3HavyeHue
nona msgid.

3. B komnoHeHTe Underlying no6asneHo none flags n nmameHeHa pasmepHocTb nona qgty.

Bepcua 1.12.0, 10 Hosbpa 2015 roga
[o6aeneH HOBbI KaHan CurrentPriceOfMarket.

Bepcua 1.11.1, 14 oktabps 2015 roga
YTOUYHEH TUN PbIHOYHbIX AAHHbIX 415 3Ha4YeHMA 76 nons type B coobuieHmMm obHoBaeHnMa Commons.

Bepcua 1.11.0, 1 oktab6pa 2015 roaa
YTouYHeH pa3smep Ana komnoHeHTa Underlying: n3ameHéH Tun nona qty.

Bepcna 1.10.1, 6 asrycta 2015 roga
[ob6asneH pasgen Anroputm noayvyeHua n 06paboTkN PbIHOYHbIX AAHHbIX.

Bepcua 1.10.0, 2 uona 2015 roga
1. M3meHeH nopsaok nonei trade_mode_id v reserved B Tabanye ana coobuieHma Instrument.

2. [ob6asneHo 3Ha4YeHWe 76 nona type ans coobuweHns obHoBneHna Commons.

Bepcna 1.9.0, 19 utoHAa 2015 ropa
MN3meHeH dpopmaT coobuieHma Instrument: pasmepHocTb nons trade_mode_id ymeHblueHa A0 AByX 6aliT, nepen HUM
nobasneHo nosne reseved

Bepcua 1.8.4, 27 anpena 2015 roga
YTOuHeH pa3mep gns coobuieHus cpesa Commons.

Bepcusa 1.8.3, 25 mapta 2015 roaa
YTouyHeHa nocnenoBaTeNbHOCTb 3anuceit nons [fee_rate].

Bepcna 1.8.2, 18 mapta 2015 roaa
YTOUYHEH pa3mep Ans coobulieHuns cpesa Commons.

Bepcna 1.8.1, 13 mapTa 2015 roga
JobasneHbl 3HaueHus 79, 80, 81, 82, 83 n 85 B nosne type ana coobuweHns obHoBneHns Commons.

Bepcus 1.8.0, 20 despana 2015 roga
Job6asneHo none accrued_interest B coobweHnn Spot.

Bepcua 1.7.0, 11 dpespans 2015 roaa
1. B NnOTOKM MHCTpyMeHTOB aobasneHo coobuieHune TradinglnstrumentLimits.



2. Jo6asneHbl noasa limit_up u limit_down B coobuweHune Instrument.

. JobasneHo none is_ext_close B coobuweHne TradeModes.

4. NobaBneHbl nons reg_num, issuer_name, issuer_country, face_value, face_value_currency, total_amount,
security_type, issue_date un quotation_list ana coobuieHusn Issue.

5. OobasneHbl nons reg_num, issuer_name, issuer_country, face_value, face_value_currency, issue_amount,
security_type, issue_date u quotation_list 4na coobeHumsa Bond.

6. B coobuweHunm Bond nepenmeHoBaHo nose maturity_date 8 maturity.

w

Bepcua 1.6.0, 20 HosbpA 2014 roga

1. NlobaBneHo HoBoe 3Ha4YeHMe B Nosie mode AnA KomnoHeHTa Period.

2. [obasneH AOMNONHUTENbHBIM NOTOK CPe30B A4 KaHasna Commons.

3. [ob6asneHbl HOBblE TUMbI PbIHOYHBIX AAHHbIX B coobweHnn CommonsUpdate.

Bepcua 1.5.1, 29 okTabps 2014 roaa
1. B nonsax type u scalping_type B cooblieHun Instrument MU3MeHeH CUCOK 3HAYEHUA.
2. AKTyanu3mpoBaHbl CNPaBOYHble AaHHble TPAHC/MpyeMble B KaHane Instruments.

Bepcua 1.5.0, 16 oktabps 2014 roaa
[obaeneHo none price_average B coobueHune cpesa Commons.

Bepcusa 1.4.0, 6 oktabpa 2014 roga
[JobaBneHbl HOBble 3HaueHuA 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 fobaBneHo coobueHune TradingInstrumentStatus.

. M3ameHeHa pasmepHocTb nosa code B coobuieHmax Currency, Issue, Spot, Futures u Bond.
. 3ameHeHa pa3amepHOCTb Noas symbol B coobuieHnn Instrument.

. [obaBneH KOMNOHEHT instrument_status B KomnoHeHT Exchangelnstrument.

. B coobuweHum Instrument none status 3ameHeHO KOMMNOHEHTOM 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 coobuweHne cpesa Commons

Bepcuma 1.1, 1 asrycta 2014 roga
Job6asneHo coobuieHne CombinedCommodity B KaHan Instruments

Bepcua 1.0, 6 utoHA 2014 ropa
[o6aeneH KaHan Instruments
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1. KpaTtkum 0630p cepsuca

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 — obbeanHeHHan oyepesb 3aABOK OLHOM UM HECKONbKMX TOProBbIX MNNOLWAA0K, arperMpoBaHHas no ue-
HOBbIM YPOBHAM. KonnyecTso LeHoBbIX ypoBHel 50.

2. Trades — cnmcokK COENOK, 3aK/TIDYEHHbIX Ha TOProBbIX NAOWaAKaX KINEHTaMU TOpI’OBOl;i CUCTEMbDI B TEYEHUNE TEKYLLETO
onepaynoHHOro AHA.

3. CurrentPriceOfMarket — TeKylan LeHa pblHKa, M3MEHAIOLWAACA NPU 3aKNHOYEHMM CAENKM AW BbICTaBAEHUN y4dLleit
3aRBKMU.

4. BestPrices — nyylumne Ha LeHbl B MOKYMNKY M B NPOAAXKy 06begMHEHHOM oYepeam 3a8BOK.
5. Commons — CTaTUCTMYECKMUE PbIHOYHbIE NAapameTPbl TOProBbIX NIOLAAOK.
6. Instruments — cNpPaBOYHMK UHCTPYMEHTOB.

TpaHcaMpyemble KaHabl NepevncieHbl 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 ovepeapb 3asaBoK asa OrderBook, 1 nepepaerca ¢ 3agaHHON NnepuoamyHOCTbIO (C onpeae-
JIEHHbIM MepepbIBOM MeXKay OTrpaBKamu). B noToke 06HOBNEHMI HOBOe coobLieHue dopmupyeTcsa cpasy npu nocTyn-
JIEHUW HOBbIX AAHHbIX, HANPUMepP NpW coBepLlUeHnn caenkn ana Trades. Heckonbko 06HOBAEHMIA MOTYT BbITb BKOYEHDI
B 0gHO coobuieHue. Mpu nepesarpyske cepemca BeLLAHUA PbIHOYHbIX AaHHbIX B MOTOKax 06HOBAEHMIA MOTYT NPUXOANUTL
coobLeHnA oTHOCALLMECA K Cpesy.

B cpese KaHana Instruments TPaHC/AMPYIOTCA CNPABOYHbIE AaHHbIe 06 MHCTPYMEHTAX U peXKMmax Topros. B obHoBeHUM
KaHana Instruments, Npy M3meHeHWM TOProBOro cTatyca, NPUxoauT coobueHune TradinglnstrumentStatus, koTopoe 06-
HOB/IAIET NnoJe status (TeKyLMiA CTaTyC TOProBOro MHCTPYMEHTA), NolyYeHHOro B coobuyeHme Instrument. Tak:ke B 06HOB-
NleHWM KaHana Instruments, Npu U3MEeHEHUN TMMUTOB A9 LieH 3aABOK MO TOProBOMY MHCTPYMEHTY, NPUX0ANUT coobLue-
Hue TradinglnstrumentLimits, KoTopoe o6HoBAseT nons limit_up (BepxHee orpaHMyeHne Ans LeH 3aaBoK) u limit_down
(HUKHEee orpaHMYeHne ANA LeH 3a8BOK)

lpynna coobueHnin, cocTaBastowme oamH cpes, npeasapsaeTca coobuieHmem SnapshotStarted m 3aBepliaetca coob-
weHmnem SnapshotFinished. OHu cozep:kaT Homep nocnegHero obHOBAEHMA, Boweawero B cGOPMUPOBAHHLIN cpes
update_seq. K nonHOCTbIO NOAy4eHHOMY Cpesy cieayeT Nocaef0BaTe/IbHO NPUMEHATb OBHOBNIEHUA C HOMEPOM, NPEBbI-
LUAOLLMM 3TO 3HaYEHMe.

B cnyyae oTcyTcTBUA COOBLLEHMIN B MOTOKE 0BHOBAEHUIA cepBep oTnpasaseT cooblieHne Heartbeat c onpeaeneHHolt 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 ABYMSA MAEHTUYHbIMM UDP-noTokamm — A 1 B. 10 3TMM NOTOKam o4-
HOBPEMEHHO PaCChINAOTCA 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 COOBLLLEHWNI, HU A0CTaBKy coobLeHuMI B nopaaKe nx oTnpaBneHua. Nonb3oBaTtento pe-
KOMeHAyeTCcA NoAKAYaTbCA K 060MM NOTOKaM. Tak, eciv B NOToKe A nocne coobuieHuns n—1 66110 NonyvyeHo coobuieHne
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n+1, To COO6LLI.6‘HVIe n morno 6bITb nony4YeHo B NoToke B. B cnyyae ecnun coo6u.|,eH|/|e OKa3a/10Cb 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 — cpesy M 06HOB/IEHMAM, NOAYYUTb MOJIHbIA CPes3, NPU 3TOM 3anucbiBas nNpuxoaawme obHosaeHNUa. Havany
cpesa npealecrsyet coobuieHne SnapshotStarted, cogepikaliee 3HadeHMe update_seq, 4TO NO3BOAUT yAaNUTb BCe 06-
HOB/IEHMA C HOMEPOM MEHbLUNM WM PaBHbIM 3TOMY 3HaYeHuIo. Korga cpes nosiyueH NosIHOCTLIO, K HeMy c/ieayeT nocne-
[0BaTeNbHO NPMMEHATL 0BHOBAEHMA C HOMepPam#, npesocxoaawmmn update_seq. B ganbHenwem MOXKHO OTKIOUYNUTLCA
OT MNOTOKa CPe30B, No/1y4as TO/bKO 06HOBAEHMS.

Ecnn o6HOBNEHME OKa3asi0Cb NOTEPSHO B MOTOKE, HEOBXO4MMO 3aNpPOCUTL €ro B LW/K03€ BOCCTaHOBAEHUA. [TOCKO/bKY
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.
Mpyn 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 cpe3a TOro e KaHasa U Aem B Hem coobLieHne SnapshotStarted.
. Janee coxpaHaem Bce nonydaemble coobuieHns ao coobuieHuns SnapshotFinished.

. Echm B coxpaHeHHbIX COObOLEeHMAX cpe3a ecTb MPONyCKM WAM 3HaveHus nonsa update_seq ana coobueHui
SnapshotStarted n SnapshotFinished pasnunyatoTca, To noBTOpPsiemM Bce NpoAenaHHble AEUNCTBMA HAUYMHASA C NYHKTA 2.
5. Ecnv B coxpaHeHHbIX 0OHOBMEHUAX HET COODLLEHMA C MOPSAAKOBBIM HOMEPOM PaBHbIM 3Ha4YeHUto 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 3HaueHna update_seq.

A WN P

BHumaHue! B npouecce nonyyeHna AaHHbIX MO NOTOKaMm OBGHOB/NEHMIT U cpe3a pasgenaem ay6amposaHue NOTOKOB
(noToku A n B). Ynopagounsaem ux no Homepam u, ecan obHapy»X1msaem nponycK B NOTOKe 06HOB/IeHUA, UMeeM BO3-
MOJHOCTb BOCCTAHOBMUTb €ro C MOMOLLbIO LU/I03a BOCCTAHOBNEHUA cO06LeHMit (coobLeHUn NponyLeHHbIe B NOTOKe
cpe3a BOCCTaHOBUTb HeNb3A).

1.3.2. Mpumep nonyyeHUsa pbIHOUYHDbIX AAHHbIX ANA KaHana Trades

1. Noakntoyaemcs K UDP-noToKy KaHana Trades 1 oxKuaaem nepBoro coobuleHusa caenku. Eciv oHo He npuxoguT B Te-
YeHue bosiee NATU CEKYHA, TO NpuaeT cooblieHne Heartbeat.

2. Bepem 13 nepBoro npuweaLero coobuieHus (Hanpumep, ato byaeT coobuieHne Heartbeat) nopsakosbiit Homep (Ha-
npumep, seq=305).

3. Mpepnonaraem, 4To yxKe Bbln paHee NOAKAOYEHbI K KaHany Trades B TedeHue AHA (NopsaaKoBble HoMepa cbpacbiBa-
OTCA eXXeHEeBHO HOYbIO) U NOAYYUAU caenku Ao HoMmepa last_seq=105 (npu nepsom noakatodeHun last_seq=0).

4. Takum o6pa3om 06HapyKMBaEM, YTO NPONYLLEHbI COOBLLEHUS C MOPAAKOBbIMU HOMepamu oT seq=106 ao seq=304.

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

6. B 3anpoce TopicRequest cneayet ykasatb (a) MAEHTUOMKATOP BOCCTAHABAMBAEMOrO MOTOKA PbIHOYHbIX AAHHbIX A5
KaHana Trades B nosne topic 1 (6) rpaHnUbl AMana3oHa 3anpallrBaemMbix coobueHnin (B Hawem cayyae topic_seq=106
u topic_seqend=304). MaeHTUPUKATOPbI NOTOKOB CM. B AOKYMeHTe Cemesoe ooKA4eHue.

7. B pe3ynbTaTe 3anpoca TopicRequest Ham npuayT cneayowme coobweHns caenokK:
¢ 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! CoobLieHns 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 cogepkuT 50 ypoBHEN (MM MeHee) LLeHOBbIX YpOBHeN; 06HOBEHUS OTHOCATCA K 50 BUANMMbIM
L,eHOBbIM YPOBHSAM.

OAHO coobuieHne OTHOCUTCA K oyepeam 3aABOK TOIbKO OA4HOM0 MHCTPYyMeHTa. TOProeblit MHCTPYMEHT M NIOLWAAKa YKa-
3aHbl B KOMMNOHEHTe instrument.

MocnegHas yacTb cooblieHna npeacTasanet coboi NosTopstoLLytoca rpynny nosei PriceLevel; Koanyectso 3anuceit yKa-
3aHo B noJsie PriceLevel_count. (MoagpobHee 06 obpaboTke nosTopAtoLLeiica rpynnbl cm. 2.11.) Fpynna Bkato4yaeT B cebs
nona price (LeHoBOM ypoBeHb), type (HanpaBieHMe 3a8BOK AaHHOrO LLeHoBoro ypoBHs), flag (npusHak gobasneHna nnm
06HOBNEHMSA 3anncK), amount (CyMmMapHbIi BUAMMbIA 06beM 3aABOK Ha AAaHHOM LLeHOBOM ypoBHe) 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 LeHoOBOro ypoBHA 6y,CI,€T npeacrtaBneHo Kak usmeHeHune obbema Ha HyAb. B noToke
Cpe30B BCe UeHOBble YPOBHU onpeaeneHbl Kak HOBbIE.

Ta6nuua 2.1. Popmar coobueHns KaHana OrderBook (msgid=1112 gna cpe3os n msgid=1111 gna
06HOBNEHUIA, pa3zmep AUHAMUYECKUIA)

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

Tabnuua 2.2. Popmat KomnoHeHTa 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): o6HOBNEHME
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 TOProByto NAOWaaKy, Ha KOTOpOVI 6bln1a 3aKNoYeHa cAe/iKa, B KOMMNOHEeHTe instrument, YHVIKaI'IbeIVI
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naeHTMoUKaTop caenku trade_id, o6bem caenkv amount, LeHy caenku price, Bpems 3akntoyeHus trade_time v Hanpas-
NleHVe 3as8BKM, MHULUMWPOBABLUEN caenky, dir.

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

CmeweHue (Mone Tun OnucaHue
[frame] frame CeCcCMOHHbIN 3aroN0BOK
0 [md_header] md_header] |3aronosok
10 [instrument] instrument] |KoMNoHEHT MAeHTUPUKALMM TOPrOoBOro 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 caenkn. 3HaveHune: 1 (REGULAR): obbluHan 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 UaMmeHeHus trade_time 1 HanpaBaeHWe 3aABKU, USMEHMBLLEN TEKYLLYIO LLEHY PbIHKa, dir.

TeKkyLWwas LeHa pbIHKa PaccymTbiBaeTCA HEMPEPbIBHO HA OCHOBE LEeH CAE/I0K 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.

Ta6nuua 2.4. Popmart coobuieHna KaHana Trades (msgid=15210, size=46)

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

0 [md_header] md_header] |3aronosok

10 [instrument] instrument] |KoMnoHeHT MaeHTUGUKaLUM TOProBOro MHCTPYMEHTA

16 trade_id int8 Ona cpenkn — 6upkeBon naeHTMOUKATOP CAeNKU

24 amount int4 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 caenku — tmn caenku. 3HadeHune: 1 (REGULAR): o6bblyHas 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 LieHOBOM YPOBEHb C /lyYluei LLeHOM B MOKYMKY, LLEHOBOM YPOBEHbD C /lyylleil LLeHOM B
NpoAaxy v nocneaHow caenky. OgHo coobLieHne OTHOCUTCA K O4HOMY MHCTPYMEHTY: TOProBbliA MHCTPYMEHT M TOProBas
NAOLWaAKa yKa3aHbl B KOMNOHEHTe instrument.

MocnepHAs YacTb coobLeHMA NpeacTasaseT coboli nosTopaloLWwyoca rpynny nonek BestPrice; KonnmuyecTso 3anucei yka-
3aHo B nosne BestPrice_count. (MoapobHee 06 0bpaboTke nosTopsAtowenca rpynnbl cm. 2.11.) Mpynna BkAtoYaeT B cebs
nons price (ueHa), type (HanpaBneHWe 3aABOK AAHHOTO LLEHOBOTO YPOBHA UMW NOCNeAHAA CAe/Ka), amount (CyMMapHbIii
BUMAMMbI 06beM 3aABOK Ha JaHHOM LIeHOBOM YpOBHE UAKn ob6bem nocnegHel caenku) u time (Bpems nocnegHero nsme-
HEHWA UK 3aKNOYEHUA CAENKM).

Tabnuua 2.5. Popmat coobuieHna KaHana BestPrices (msgid=7653 gna cpesos u msgid=7651 gna
06HOBNEHUIA, pa3zmep AUHAMUYECKUIA)

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

Tabauua 2.6. PopmaTt KOmnoHeHTa BestPrice: pasmep 22 6aiiTa

Mone Tun OnucaHue
price dec8 LeHa
type intl Twun 3anucK. 3HaveHus:

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 oYepe/am 3asBOK TONIbKO O4HOM0 MHCTPYMeEHTA. TOProBbiit MHCTPYMEHT U MAOLWAAKA YKa3aHbl B KOMMOHEHTe instrument.

B coobuieHnn napameTpbl NpPeAcTaBAeHbl KaK 3anucK nosTopsatoLeica rpynnbl CommonEntry: B none type ykasaH tmn
napameTpa, a B nose value — ero 3HayeHue. Mpu 3TOM TUN AaHHbIX N0AA value 3aBUCUT OT 3HaYeHuA nona type. (Mopgpob-
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.

Ta6auua 2.7. CtaTUCTUHECKUE PbIHOYHbIE MapameTpbl B cpese U 06HOBNeHUU

Tvn PbIHOYHBIX AAHHbIX 3HaueHue nonsa type Tun nonsa value

LleHa nocneaHen caenkum 3 dec8

11
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Twun pbIHOYHbIX AAHHbIX

3HaueHue nonsa type

Twun nonsa 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
JOeHb

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 npeablayLWnn AeHb 89 dec8
PblHOYHaA LeHa 3 3a ceroaHA 90 dec8
PbIHOYHas LeHa 2 3a NpeablayLmn 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 PbIHOYHBIX JAHHBIX 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
Konnyectso 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 TeKYLWUiA AeHb 118 dec8
MWHUMaNbHanA LeHa NPeaoKeHNA 3a TEKYLLUNA AEeHb 119 dec8
O6bem nocneaHen caenku 120 int8
Bpems nocnegHemn caenku 121 time8n
LleHa nocnegHel caenkv npeablayLiero gHa 122 dec8

Ta6nuua 2.8. dopmat coobuieHna B KaHane Commons (msgid=1115 ana cpe3os u msgid=1113 gna
o6HOBNEHUI, pa3zmep AUHAMUUECKUIA)

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 CmeleHune nepsoii 3anmcn rpynnbl CommonEntry oTHOCUTENbHO Ha-
Yyana gaHHoro nonsa. 3HayeHwue: 4
18 CommonEntry_count|int2 Konnuectso 3anmceit CommonEntry
> [CommonEntry] CommonEntryCnncok TOproBbIX CTaTUCTUYECKMX MAapaMeTpoB

Tabnuua 2.9. Popmat komnoHeHTa CommonEntry: pasamep 10 6ant

MNone Tun OnucaHue

type intl Tun 3anucu

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

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

2.6. KaHan Instruments

B cpese KaHana Instruments TpaHCAMPYIOTCA CNPaBOYHbIE AaHHbIE 06 MHCTPYMEHTAX U PesKMMax TOPros:

* HaNaHCOBbIN MHCTPYMEHT — BastoTa (Currency),

* 6anaHCOBbIM MHCTPYMEHT — BbIMYCK aKuuu (Issue),

¢ 6aNaHCOBbIN MHCTPYMEHT — 0653aTeNIbCTBO Ha pbIHKe cnoT (Spot),
¢ 6anaHcoBbIli UHCTPYMEHT — dblodepc (Futures),
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¢ 6HanaHcoBblli MHCTPYMEHT — obaurauma (Bond),
* pexumbl Topros (TradeModes),

e Toprosble naowaaku (Market),

® TOProBbili UHCTPYMEHT (Instrument).

B noTtoke o6HoBAEHUA KaHana Instruments npuxoaat usseleHus TradinglnstrumentStatus npu MsmeHeHMM TOProBoro
cTaTyca MHcTpymeHTa 1 TradinglnstrumentLimits npu nsmeHeHUN AMMUTOB A1A LieH 3aABOK N0 TOProBOMY MHCTPYMEHTY.

KaHan Instruments He AOCTyneH B WO3e BOCCTAaHOB/IEHUA.

Ta6bauua 2.10. dopmat coobweHuna Currency: msgid=931, size=266

CmewieHue Mone Tun OnucaHue
[frame] frame CeccUOHHbIN 3aroNoBoK

0 [md_header] md_header] 3aro/IoBOK NOTOKa

10 balance_id intd NaeHTuduKatop 6anaHCOBOrO UHCTPY-
MeHTa

14 code char32+1 Kogp, BantoTbl

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, $MHAHCOBOro MHCTPYMEHTA

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

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

CmelwieHune Mone Tun OnucaHue
[frame] frame CeccUOHHbIN 3aroN10BoOK

0 [md_header] md_header] 3aro/IoBOK NOTOKa

10 balance_id intd4 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-kog, $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 weHHow 6ymaru. 3HayeHus:

e 1(OrdinaryShare): obbIKHOBEHHas aK-
una;

e 2 (PreferredShare): npusunernposaH-
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): MNai uHTep-
BasnbHoro NMNda

432

issue_date

time8m

[ata Bbinycka WAW Aata rocypapcreeH-
HOW perncrpayum

440

guotation_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 coobwieHuna 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 Kogp cnoT-o6s3atensbctBa

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 Tvun 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
[EeHb NOCTaBKM

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

Ta6bnuua 2.13. Popmat coobuieHunsa 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 Kopg 065a3aTenbcTBa 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 ¢btodepca. 3HaYeHUs:
e 0 (FuturesThroughSpot): nocrasou-

HbIN;
e 1 (FuturesCashSettlement): pacuert-
HbIN

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

Ta6bnuua 2.14. Popmat coobuieHna Bond: msgid=935, pasmep gMHamu4eckuim

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 Tvun OnucaHue
10 balance_id int4 NaeHTuduKkaTtop 6anaHCOBOTO MHCTPY-
MeHTa
14 code char32+1 Kog, 06:a3aTenbcTBa Ha CPOYHOM PbIHKE
47 desc char64+1 MonHoe HanmeHoBaHWe 06sA3aTeNbCTBA
Ha aHFNMIACKOM A3blKe
112 desc_ru char128+1 MonHoe HanmeHoBaHWe 06sA3aTeNbCTBA
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, ¢pMHAHCOBOro MHCTPYMEHTa
298 date_maturity time8m [aTta noraweHus
306 coupon_payment_offset int2 CmeleHne nepBol 3anucu  rpynnbl
coupon_payment OTHOCUTEIbHO Hayana
AaHHOro 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 HanmeHoBaHWe aMUTEHTa UM yNpaBAA-
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 ueHHoM Bymarn. 3HaueHuA:
¢ 1 (GovernmentBond): rocyaapcrseH-
Haa obaurayms;
¢ 2 (MunicipalBond): o6auraumsa myHu-
LMnanbHoro o6pasoBaHus;
e 3 (CentralBankBond): ob6auraymsa
LleHTpanbHOro 6aHKa;
e 4 (CorporateBond): KopnopaTuBHas
obnuraums;
¢ 5 (FinanciallnstitutionBond): o6aura-
uma GpMHAHCOBOM OpraHM3aymm
444 issue_date time8m [aTa BbinycKa
452 guotation_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

17




CoobueHna B KaHanax

Tabauua 2.15. dopmat coobweHna TradeModes: msgid=941, size=209

CmewieHue Mone Tvun 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): agpecHbiii

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

MW UHCTPYMEHTaMU;

e 1 (Yes): pemMm TOproBau cBaskamu

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

Tabauua 2.16. Popmart coobweHna 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. Popmat coobuieHua Instrument: msgid=963, pasmep guHamuyecKnii

CmewieHue Mone Tun OnucaHue
[frame] frame CeccUOHHbIN 3aron0BoK

0 [md_header] md_header] 3aro/IoBOK MOTOKa

10 instrument_id int4 NaeHTUPUKaTOp 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

Tun TOProBOro MHCTpyMeHTa:

o f: dblouepc;

e t: T+N;

® 0: ONUMOH;

e r:peno;

® pr: cBA3aHHble CAENKWN Kynan-npoaa-
xu;

® sw: cBom;

® C: KaneHZapHbIl cnpes;

¢ sf: cnpep cnoT-dbloyepc;

e dvp: c nosHbIM obecneyeHnem

249

auction_dir

intl

Twun ayKunoHa. 3HavyeHuA:

e O (Direct): 06bI4HbII ayKLMOH;
e 1 (Inverse): 06paTHbI ayKUMOH

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. 3HaYeHuUA:

* 0 (NoScalping): ckanbnupoBaHue OT-
CyTCTBYET;

e 1 (Custom): obbl4HOE CKanbnupoBa-
HWE;

e 2 (InverseScalping):
CKanbnMpoBaHue

MnHBEpPCHOEe

272

fee_schema

intl

MexaHun3m pacyeta cbopa. 3HaueHus:

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

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

e 3 (REPO): peno

273

fee_rate_offset

int2

CmelleHne nepBoM 3anMcu  nonen
fee_rate oTHocuTENbHO Hayana AaHHOTO
nons

275

fee_rate_count

int2

Konunuectso 3anucein nonei 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

CmeleHne nepBoi 3anucu  rpyn-
nbl exchange_instrument oTHocuTENbHO
Hayana faHHOro Nons
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CoobueHna B KaHanax

CmewieHue

Mone

Tun

OnucaHue

300

exchange_instrument_count

int2

Konunuectso 3anucei rpynnbl
exchange_instrument

302

limit_up

dec8

BepxHee orpaHuYeHune 411 LLeH 3a8BOK

310

limit_down

dec8

Hu)KHee orpaHuuyeHne AN LeH 3aaBoK

318

is_test

intl

MpU3HaK TECTOBOrO MHCTPYMeHTa. 3Ha-
yeHua:

e 0 (REAL): PeanbHbIi;
e 1 (TEST): TectoBbIit

319

te_id

int2

NaoeHTnduKaTop Toprosoro aapa

321

be_mode

intl

Pexnm/anroputm Hauaydllero UCnosn-
HeHUA. 3HayeHua:

e 0 (External): pexxum, nogpasymesato-
WM 3aKNoYeHUe caenok Ha CaHKT-
MeTepbyprckon 6MpKe 1 Ha BHELIHEN
NAoWaaKe;

¢ 1 (Internal): pexum, nogpasymesato-
WM 3aKNoYeHUe caenok Ha CaHKT-
MeTepbyprckon Gupke, B TOM 4Yucie
No LUeHamM BHEeLHMUX NI0LaA0K

> fee_rate

dec8

CraBka kKomuccum

> periods

Period

pynna pna onpegeneHva nepuoaos
ANA MHCTPYMEHTa, B TOM 4ucne Topro-
BbIX Ceccui

> exchange_instrument

[Exchangelnstrument]

Mpynna ana naeHTMdMKaumMm ToproBoro
MHCTPYMEHTa Ha BHELLHEN naowaake

B TeKkyLLel peannsaumm Koanyectso 3anucen nons fee_rate pasHo natu. MNocnegoBaTenbHOCTb 3aNucel B Fpynne cneay-

ouLan:

1. MMHMManbHaA cTaBka cbopa B BaNIOTE LLeHbl UHCTPYMEHTA;

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

3. cTaBKa cbopa no caenke gaa nNosb3osaTeNsa, BbICTaBUBLUErO aggressive 3anBky (taker-a), B 3aBUCMMOCTM OT MmexaHM3-
Ma B3MMaHuA cbopa: B 40NAX OT 06bemMa CAENKN B BafOTE LeHbl — A7 aKUMiA, B e4MHMULLAX BaatoTbl LEeHbl 33 1 KOH-
TPaKT — 419 AePMBaTUBOB, B 40/1AX OT CTOMMOCTU MNEPBOI HOMM PENno, YMHOMKEHHOM Ha CPOK CAE/IKM Peno — A peno;

4. cTtaBKa cbopa Mo caenke A/1A NoAb30BaTeNsA, BbICTaBMBLUErO passive 3aaBKy (maker-a), B 3aBMCMMOCTM OT MexXaHM3-
Ma B3MMaHusa cbopa: B 40NAX OT 06beMa CAENKN B Ba/lOTE LEeHbl — A/1A akUWi, B e4MHULLAX BaNtoTbl LEeHbI 38 1 KOH-
TPaKT — 4/19 AePUBaTUBOB, B A0/1SX OT CTOMMOCTU MNEPBOI HOMM PEMNO, YMHOMEHHOM Ha CPOK CAE/IKM Peno — AJ/1a Peno;

5. TOYHOCTb pacyeTa cbopa.

3HayeHuA B TpeTbeﬁ n LIETBEIZ)TOI‘;i 3aMnCcAX 3aBUCAT OT MeXaHU3Ma pacyeToB c60pa, YKa3aHHOro B noje fee_schema.

Ta6bnuua 2.18. Popmat coobueHua TradinginstrumentStatus: msgid=2031, size=84

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

CmewieHue

Mone

Tun

OnucaHue

16

trading_status

intl

KomnosuTHbiln
3HayeHwuA:

CTaTyC WHCTPYMEHTa.

e 2 (HALT): Toprv NpMocTaHOB/EHbI;

e 17 (TRADING): MHCTpyMEHT Topryert-
cs;

e 18 (NO_TRADING): ToproBsbliit nepuos,
He Haya/ics UK 3aBepLUeH;

e 102 (CLOSE): Topru B ayKumoHe 3a-
KpbITUS;

e 103 (CLOSE_PERIOD): Topru B nepwo-
[e 3aKpbITUS;

e 107 (DISCRETE_AUCTION): TOprM B
OVCKPETHOM ayKLUMOHE;

e 118 (OPEN): TOprv B ayKLMOHE OTKpPbI-
™#;

¢ 120 (FIXED_PRICE_AUCTION): Topru
Mo LeHe ayKUMOHa 3aKpbITUA

17

reserved

char2+1

3apesepBunpoBaHHOE NoJie, 3anoJHAET-
cA HyneBbiMK baTamun

20

comment

char63+1

KommeHTapuit

Tabauua 2.19. dopmart coobweHuna 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 gna UeH 3aaBOK
22 limit_down dec8 Hu»KHee orpaHuyeHne Ana LeH 3aABOK

Ta6nuua 2.20. PopmaTt KOMNOHEHTa coupon_payment: pasmep 16 6aiitos

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

Tabauua 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 Tun OnucaHue

mode int2 Twun ayKunoHa. 3HavyeHuA:

e 0 (ProRata): ABOWMHOW BCTPEYHbI aHOHMMHBI ayKLUMOH C NPONOpLUMOHanb-
HbIM pa3geneHmem o6bLeMos;

e 1 (Parity): ABOVMHOM BCTPEYHbI aHOHUMHbIM aYKLMOH C NapuUTEeTHbIM pas-
AeneHmem o6vemos;

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

¢ 3 (Address): ayKUMOH C NOMHbIM COBMageHWeM NapaMeTpoB AN5 afPECHOM
TOProsau;

e 4 (OpenAuction): ayKUMOH OTKPbITUS;

¢ 5 (CloseAuction): ayKUMOH 3aKpbITHSA;

¢ 6 (NoTrade): oTcyTCTBME TOPrOB;

e 7 (ExtClose): ayKUMOH 3aKpbITUA Ha BHELLHENW NoLiagKe

currency_id int4 NaeHTUdUKaTOp BatOTbI, B KOTOPOI TOPryeTca MHCTPYMEHT

underlying_offset int2 CmeuleHue nepsoii 3anmcu rpynnsl underlying oTHocuTeNbHO Havana A4aHHOro
nons

underlying_count int2 Konunuectso 3anucei rpynnbl underlying

> underlying Underlying lpynna gna onpepeneHuna pasmepa s0Ta TOProBOro MHCTPYMEHTa B pamMKax
nepvoga

Tabnuua 2.22. dopmat KomnoHeHTa Exchangelnstrument: pasmep 61 6aiiT

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 Koa, MHCTpymeHTa

status [instrument_statfd&KyLwni cTaTyc TOProBOro MHCTPYMEHTA

Tabnuua 2.23. Popmat KOMNoHeHTa instrument_status: pasamep 4 6aitta

Mone Tun OnucaHue

trading_status intl TeKyLnit cTaTyc TOProBOro MHCTPYMEHTA. 3HaYeHUA:

e 2 (HALT): TOprv NpMocTaHOB/EHbI;

e 17 (TRADING): MHCTPYMEHT TOpryeTcs;

e 18 (NO_TRADING): TOproBbIit nepuos He Hayancsa Uan 3aBepLueH;
e 102 (CLOSE): Topru B ayKUMOHE 3aKpbITUS;

e 103 (CLOSE_PERIOD): Topru B nepuoae 3akpbiTus;

e 107 (DISCRETE_AUCTION): TOprv B AUCKPETHOM ayKLUOHE;

e 118 (OPEN): TOpru B ayKUMOHE OTKPbITUSA;

e 120 (FIXED_PRICE_AUCTION): Topr1 no ueHe ayKUuMoHa 3aKpbITUs

suspend_status intl 3apes3epBupoBaHHOE Noe. 3anoHAeTCcA HyeBbiM baiTom
routing_status intl 3ape3epBUpoBaHHOE Noe. 3ano/HAETCA Hy1ieBbiM baTom
reason intl 3ape3epBUpPoOBaHHOE None. 3aNoNHAETCA HyAeBbIM baiTom

Ta6nuua 2.24. dopmat 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

Tun

OnucaHue

flags

int2

Mone ¢pnaros. 3HaueHUs:

e Ox1L (CORP_DUE_BILL): gononHutensHoe 06A3aTenbCTBO B CBA3W C KOPMO-
PaTUBHbLIM COObITUEM;

e 0x2L (CORP_CORRECTION): KOppeKTUPOBKA KIMPUHIOBBIM LLEHTPOM 0653a-
Te/IbCTBa B CBA3W C KOPMOPATUBHLIM COBbITUEM;

e Ox4L (CORP_INCOME_RETURN): nepenaya Aoxona B CBSA3U C KOPMoOpaTUB-
HbIM cObbITHEM;

e 0x8L (PRINCIPAL_OBLIGATION): npu3HaK 0CHOBHOro 06s3atenbCcTea

2.7. DopmaTtbl 06LWLMX KOMNOHEHTOB

Ta6bnuua 2.25. Popmat KomnoHeHTa frame: pasmep 12 6aiitos

Mone Tun OnucaHue

size int2 OnunHa coobuieHuns 6e3 yyeTa 3aronosKa frame B 6aiiTax
msgid int2 Tun coobuieHuns

seq int8 MopAaaKkoBbI HOMep coobLeHunA

Tabnuua 2.26. Popmat KOMNOHeHTa instrument: pasmep 6 6aiitos

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

Tabauua 2.27. dopmat KomnoHeHTa md_header: paamep 10 6aiiTos

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

2.8. CoobuieHne Heartbeat

LLinto3 otnpasnset coobleHne Heartbeat B kKaHan 06HOBNEHWUI B C/lyYae OTCYTCTBUA Apyrnx coobueHuii B TeueHun 6onee

Yem OHOM CeKyHAbI.

Tabauua 2.28. dopmart coobweHna 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 coobuieHne EmptyBook B kaHan OrderBook ans ouMCTKM ouepeam 3asaBOK B C/lydae nepesanycka Top-
roBOW CUCTEMDI.

Ta6nuua 2.29. Popmat coobuweHna 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 MAeHTUGUKALUM TOProBOro MHCTPYMEHTA

2.10. CoobuweHnAa Hayana U OKOHYAHMUA cpe3a

Bo Bcex MOTOKax Cpe3oB OTNpaBKa cpesa npeasapsertca coobuweHvem SnaphotStarted n 3aBepwaetca coobuieHmem
SnapshotFinished. O6a 3tn coobleHuns BrkAOYalOT B ceba none update_seq, cogepKalliee HOMep coobLLEHMA B NOTOKE
obHoBIEHMI, NOCNe KOTOPOro 6bl1 cGOPMUPOBAH AaHHbIM cpe3. Takum 06pa3om, nocne NoayYeHUs BCero cpesa KAneHTy
cnepnyet NPUMEHATb K HeMy 0OBHOBNEHWUA C HOMEPOM COODBLLEHNSA, MPEBbILIAOLLMM 3HaYeHMe 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

Ta6nuua 2.31. Popmat coobuieHuna 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. O6paboTka coobLieHMA C NOBTOPAIOLWMMMUCA KOM-
NOHEHTAMM U NONAMM

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.

MOBTOPAOLMMCA KOMMOHEHTY UM NOJIO BCeraa npealectsytoT a4sa nons — offset u count. Mone count coaepXuT Ko-
nnyectBo 3anuceit. None offset ykasbiBaeT Ha cmelleHue (B baliTax) NnepBol 3aNMCKM KOMMNOHEHTa OTHOCUTE/IbHO Havyana
[aHHOTO NOASA; ero 3HaYeHMe He MOKeT BbiTb MeHblue 4.

PucyHoK 2.1. Cxema coobLieHuna ¢ 4BymMsA NOBTOPAIOWMUMUCA KOMNOHEHTAMM

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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CoobueHna B KaHanax

MoBTOpAtOWMECA KOMNOHEHTbI, B CBOIO 04epeab, TaKKe MOryT BK/AKYaTb B cebn nosTopArWMeca KOMNOHEHTblI UK NONA.
B sTom cnyyae KaxkaaA 3anmcb KOMMNOHEHTa CCbl1AeTCA Ha CBOO rpynny 3anucelt BNOXEHHOTO KOMMNOHEHTA.

PucyHok 2.2. Cxema ABYXYPOBHEBOro B/1I0XKEHUA KOMMNOHEHTOB

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. lWno3 BocctaHOBNAEHUA CO06LLIEHUN

LLInto3 BOCCTaHOBNEHMA COOBLLEHUI C PbIHOYHBIMM AaHHbIMW NO3BOIAET 3aNPOCUTL NEePEeChIIKY 0BHOBAEHMI NOTOKa, ec-
/11 OHM BblNK yTepAaHbl Npy nepecbiike no UDP. C NOMOLLbHO W/IH033 BOCCTAHOBAEHMA MOMKHO 3aMpOCUTb NEPECHIIKY 06-
HOB/IEHWUI NOTOKOB ANs KaHanos OrderBook, Trades, BestPrices, Commons u CurrentPriceOfMarket.

Bcs uctopmA ¢ Hayana TOProBoro AHA A0CTyMNHa ANA BOCCTaHOB/IEHUMA TO/IbKO B KaHanax Trades u CurrentPriceOfMarket;
B MPOYMX KaHANAX KAMEHT CMOMKET BOCCTAHOBUTb TO/IbKO HeZ,aBHUE COOBLLEHMS.

3.1. Bsaumopgeuncrsme C WAO30M

[na BOCCTAaHOBNEHUA COOBLLEHNA C PbIHOYHBIMU AAHHBIMU KNMEHTY HEOOXOAMMO MOAKAUUTLCA K LWAKO3Y 3aMpPOoCUTb
AMnanasoH cooblueHunii nocpeactsom TopicRequest.

Homepa coobLueHmMit B NOTOKe BOCCTaHOBAEHMSA topic_seq coBNagatoT C Homepamu coobLLeHNA B MOTOKE PbIHOYHbIX AaH-
HbIX seq. Mpy1 3TOM yKa3biBaeMble HOMepa seq B COObLLLEeHNA Wt03a NPeACTaBAAoT cOb60o HyMmepaL Mo COoBLLEHMI WO-
33, HO He MOTOKA PbIHOYHbIX AAHHbIX.

B 3anpoce TopicRequest HeobxoAnMO yKasaTb (a) MAEHTUPHMKATOP BOCCTAHABNMBAEMOrO MOTOKA PbIHOYHbIX AAHHbIX B
none topic 1 (6) rpaHULbI AMana3oHa 3anpawmBaemMblx CO0bLWEHUN. UaeHTUUKATOPLI MOTOKOB CM. B lOKYMeHTe Ceme-
80e MooKs4YeHue.

MepBeblii HOMep 3anpalMBaEemMoro AmanasoHa ciaedyeT yKasaTb B nosie topic_seq, nociegHwit Homep — B none
topic_seqend. B nocneaytowmx sepcunx uHtepdeiica byaer orpaHMueH pasmep AnanasoHa 3anpallineaembix COOBLLEHN.

3.2. dopmat coobLieHnsa ¢ PbIHOYHbIMU AAHHbBIMMU

®opmat coobLieHuns B WO3e BOCCTAHOBNEHWA coBnasaeT ¢ GopmMaTom coobLLeHUs B MOTOKE PbIHOYHbIX AaHHbIX, 33 UC-
KAtOYeHMEM ABYX NOJIel: BMECTO nosei server_time u source_id coobueHune BKAOYaeT 3aronoBoK topic_header. CooT-
BETCTBEHHO, CMEeLLeHNe BCEX NOC/eAyOLLMX Noiel yBenmyeHo Ha 12 6aitToB. 3TO CBA3AHO C TEM, YTO COOBLLLEHUSA B LINIO3E
BOCCTaHOB/EHMA 3anpalmsatoTca ¢ nomouw,bto TCP npoTtokona, a He no UDP.

PucyHok 3.1. UsmeHeHuMe ¢opmata co06WEHMA C PbIHOYHBIMU [AHHbIMUA B  LWAIO3E
BOCCTaHOB/NEHUA

®dopmam sewyaemozo coobujeHus ®dopmam soccmaHasnueaemozo coobujeHus
CmelyeHue Mone Tun OnucaHue CmelueHue Mone Tun OnucaHue
[frame] [frame] CeCCUMOHHbIV 3aroI0BOK rl: [frame] [frame] CeCcCUMOHHbIN 3aroIoBOK
0 [md_header] | [md_header] | 3aronosok 0 [topic_header] | [topic_header] | 3aronoBok NoToka
10 [instrument] | [instrument] | Toprosbiit UHCTPYMEHT 22 [instrument] [instrument] ToprosbIit UHCTPYMEHT

3.3. MpoTOKOAN B3aUMOAENUCTBUA C LLTIIO30M

3.3.1. Tunbl AaHHbIX

B coobuieHuax Toprosoi naaTdopmbl UCNONb3YeTCA NopaaoK H6aiTos little-endian (Takol ke, Kak B npoueccope x86), ero
e c/ieflyeT UCNob30BaTb KINEHTY.

asciiN — cTpoka anuHoi N 6aiT, coctoswan u3 ASCll-cumBo10B (LMPP M MPOMMUCHBIX U CTPOYHbIX TaTUHCKUX BYKB); HEenUc-
NnoJib3yemas 4acTb CTPOKM 3aMoJIHAETCS Hy/ieBbiMM BalTamu.

charN+1 — cTpokKa B Kognposke UFT-8 paamepHocTbio N+1 6ainT. NocneaAHNM 3HAKOM A0/13KeH ObITb CUMBOA KOHL,A CTPO-

KM — HyneBol 6alnT; Taknm obpasom, pakTnyeckasn ganMHa CTPOKM He MOXKeT npesbiwaTb N. Hencnonb3yemas 4acTb CTpo-
KM 3aNOHAETCA HyNeBbIMM BanTamu.
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dec2 — 8-6aiTHOE LLenoYMcneHHoe NpeacTaBieHne AecATUYHON APOOU, YMHOXKEHHOM Ha 10
dec8 — 8-6aiTHOE LLenoYMcneHHoe NpeacTaBiAeHNE [ECATUYHON APOOU, YMHOXKEHHON Ha 108,

decn — nocneposaTenbHOCTb U3 9 HaNT, U3 KOTOPLIX NepBble 8 6aT ABAAIOTCA LLe/IOYMCNEHHbIM NpeacTaBaAeHnem aecs-
TUUYHOW Apo6U, yMHOMKEHHOM Ha 10", Npu aToM n yKasaHo B nocieaHem baiiTe nocneoBaTeNbHOCTM.

intN — Lenoe umcno pasmepHocTbio N 6aiT.
time4 — 4-6aiiTHOE Lie/10e YMNCO, BbIPaXKaloLee KOMYECTBO CEKYHA, OT Havana anoxu Unix (1 sHeapa 1970 roga).
time8n — 8-6aiTHOE Lenoe YMC/Oo, BbiparkatoLee KOMYECTBO HAHOCEKYHA, OT Havana anoxu Unix.

time8m — 8-6aitTHOe Luenoe 4ncno, Boipa*kaklowee Koam4ectso MUITMCEKYH OT Ha4alia anoxu Unix. B Ccniydae echm none
C 3TUM TUNOM [aHHbIX ob603Havaet AaTy, To cneayet UrHopnpoBaTb YacCTb 3HAYEHUA, OTHOCALLYHOCA K YaCam, MUHYTaM,
CEeKYyHOAAM U MUNNTUCEKYHAAM: TO €CTb MCMNO/1Ib30BATb LENOE 3HaYeHne (C OKpyrneHnem B MeHbLYHO CTOpOHy) OoT geneHunA
Ha 86 400 000.

3.3.2. CepBep BXxoga

CepBep Bxoga npegocrasnseT agpec (IP-aapec v nopT) ANA NOAKAOYEHMA K LWAIO3Y TOProBol naatdopmbl. Mepes KaxK-
ObIM MOAKNOYEHNEM K LUNKO3Y KANEHTY HeobXoaMmMo 06paTUTLCA K CepBepy BXOAa: OTNPaBMTb 3aNpocC Ha NpeaocTaBe-
HWe agpeca, NONYYUTb OTBET, 3aKPbITb COEANHEHME C CEPBEPOM BXOAA U 3aTEM NOAKAOUUTLCA K LWO3Y MO NOSyYEHHOMY

agpecy.
Appec gna focTyna K cepBepy BXOAa YKasaH B cnpaBoyHom daiine Cemesoe nooKso4eHue.

YCTaHOBUB COeAMHEHUE C CepBEPOM BX0Aa, KANEHT nepeaaeT coobuieHue Hello. B aTom 3anpoce HeobxoaMMO yKasaTb
JIOTUH M Naposb, NPU 3TOM COeAMHEHUE C CEPBEPOM BXOAa AO0/KHO bbITh YCTaHOBAEHO C IP-aapeca, aBTOPU30BaHHOMO
ONA AaHHOTO IorMHa Npu permctpaumm. CooblieHne BKAOYaeT B cebs cecCMOHHbIN 3aroioBoK frame (cm. 3.4).

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

CmeweHune Mone Tun OnucaHue

[frame] frame CeCcCUOHHbIN 3aronoBoK
0 login asciilé NoruH
16 password asciilé Maponb

B oTBeT Ha 3anpoc cepBep BXo4a NepesaeT oTBeTHoe cooblieHme Report, KoTopoe npw status=0 coaepXnT NoBTOPAIOLLY-
tocs rpynny nonei addresses; KoAMYECTBO 3anuncel rpynnbl B Nosly4eHHOM cOObLEeHUN YKa3aHo B none addresses_count.
(MoapobHee 06 0bpaboTke nosTopAtOLLECca rpynnbl cm. 2.11.) Mpynna BkAoYaeT B cebs nona type (NpusHaku Wwo3a) n
addresses (agpec xocTa 1 nopTa Wto3a). MpuU3HaKM Wa3a MOryT KOMBUHUPOBAaTbLCA.

B TeueHue HEKOTOPOro BpemMeHM Noc/ie oTBeTa TOProsoi NAaTGOoPMbI L3 C YKa3aHHbIM aApPeCcoM OXKUAAET KAUEHTCKO-
ro NoAKAHYEHUA NOCPEeACTBOM AAHHOrO /I0rMHA. B cnydae Heyaaum pekomeHayeTca CoOBepLIUTD ellle ABe NOMbITKK Noa-
KAtOUYEHUA C UHTEPBANIOM B NOJICEKYHAbI. ECiM Bbi yKa3aH HeBepHbI naeHTUdUKaTop AormHa u/uam naponb NM6o nornH
3a6/10KMpOBaH, OTBETHOE coobleHne ByaeT coaepkaTb 3HaYeHue status=1.

Ta6nuua 3.2. Popmar orBeTta Report: msgid=2, seq=0, pasmep AMHaMmU4eCKui

CmewieHue Mone Tun OnucaHue
[frame] frame CeccMOHHbIN 3aronoBoK
0 status int2 CraTtyc 3anpoca. 3HayeHuA:
¢ 0 (ycnewHbit 3anpoc),
¢ 1 (OTKNOHEHWe: HeBePHbIN NOTUH UAW NAPOb)
2 reason char127+1 TeKcTOBOE ONMCaHMe cTaTyca
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CmewieHue Mone Tun OnucaHue

130 addresses_offset |int2 CmeleHne nepsom 3anucu rpynnbl addresses OTHOCUTE/IbHO HaYana
AaHHOro nona. 3HadeHune: 4

132 addresses_count |int2 Konunuectso 3anuceit rpynnbl addresses

> [addresses] addresses Cnucok agpecos

Tabauua 3.3. dopmaTt KomnoHeHTa addresses: pasmep 52 6aiiTa

Mone Tun OnucaHue

type int2 Mpu3HaKM Wao3a, 6MTOBaA Macka. 3HaYeHuUs:

e 0x0 (No): oTcyTcTByeT;

0x1 (Trans): TpaH3aKUMOHHbIN;

0x2 (DropCopy): NPOCMOTPOBbLIN;

0x4 (Risk): ynpaBneHune puckamu;

0x8 (Dict): cnpaBoOUYHUKY;

0x10 (MD): BocCTaHOB/IEHME PbIHOYHbIX AAHHbIX;
0x4000 (BackUp): pe3epBHbIit

ver intl Bepcua npoTtokona
pad0 intl 3ape3epBUPOBaAHHOE NOAE, 3aMONHAETCA HYeBbIM BaToM
address chard7+1 Azpec xoCTa 1 nopTa Wwto3a

3.3.3. O6Lmni1 ceCCMOHHbI YPOBEHb

3.3.3.1. dopmupoBaHMe n nepegaya coobueHnn

CoobueHne 6MHAPHOro NPOTOKO/1a COCTOUT M3 CTPOro onpeseneHHoro Habopa nonewn 1 npeacTasaseT coboit nocneno-
BaTeJIbHOCTb 13 3HAYeHMUN 3TUX Nnonen. Kaxaoe cooblieHre HauMHaAeTCA € 3aroslIoBKa — KOMMOHeHTa frame, cocTosulero
U3 Tpex nosiei, B KOTOPbIX YKa3aHbl pa3mep, NopAAKOBbIA HOMep coobLeHMA 3a ceccuto 1 TN coobLeHna. Pasmep coob-
LLLeHMA BbIYMCAAETCA KaK A/IMHa Bcero coobuieHuns (McKtovasn 3aronoBok frame) B 6aitax. [1nHa coobLeHUA KOHCTaHTHa
O1A KaXKA0ro TMNa, 338 UCK/II0YEeHMEM COOBLLEHNI, coaepiKalLMX MOBTOPAOLLME rpynnbl.

ChopmurpoBaHHble COOBLLEHMA NepeaatoTca BHYTPU CETEBOrO NakeTa Kak noc/ieaosateNbHOCTb 6anT.

Ta6nuua 3.4. Popmar 3aronoska frame: paamep 12 6aunt

Mone Tun OnucaHue

size int2 OnunHa coobuieHma bes yyeTa 3arosoBKka frame B 6aliTax
msgid int2 Tun coobuweHuns

seq int8 MopsaKkoBbI HOMep coobuieHnn

3.3.3.2. UHnumanmsayma ceccum

Ceccua ycTaHaBAMBAETCA B paMKax COeAUHEHUA MeXAY CUCTEMOM KMEHTA U LWJH030M TOProBoi naatdhopmbl.

[N TOro 4to6bl MHULUMMPOBATL CECCUIO, KAMEHT NOCAEe NOAKNOYEHUA K LUAKO3Y TOProsoi nnatdhopmbl OTNPaBAsET CO06-
weHue Login, cogepawee naeHtTndmKatop normHa login n napons password. B oTBeT cepsep BbiCblnaeT coobuieHme
Logon. Mpu nonyyeHnm HesepHo chOpPMMPOBAHHOIO coobLLeHNa Login nam HenpasMAbHOrO JI0rMHA M NAapoA W3 pas-
pblBaeT coegUHEHMeE.

Mpy NOAKNIOUYEHUN K LWINKO3Y KAMEHTY HEOBXO0AMMO YCTaHOBUTb NPU3HaK cbpoca HOMepOoB coobLLEeHN reset_seq.

OZVH JIOTUH MOKET UMETb TOJIbKO OAHY aKTUBHYIO cecCuio BUHapHOro NPoToKoAa. Mpu NOMbITKE MHULMAU3aLMK BTOPO
ceccum Toprosas naat$opma B OTBET BbILLIET OTKIOHEHMe Reject.
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Tabauua 3.5. Popmart coobwieHunsa Login: msgid=8001, size=37

CmelneHue Mone Tun OnucaHue
[frame] frame CeccuOHHbIN 3aronoBoK

0 login asciilé NoruH

16 password asciilé Maponb noruHa

32 reset_seq intl Mpu3HaK cbpoca HomepoB coobLEeHUs ¢ NpeablayLLEro coeam-
HeHusA. JonycTumoe 3HadyeHue 1 (cbpoc Homepos)

33 heartbeat_ms int4 MepunoguyHocTb 0bmeHa coobuieHnamn Heartbeat B munnunce-
KyHAaX

Ta6nuua 3.6. Popmar coobuieHna Logon: msgid=8101, size=24

CmewieHue Mone Tun OnucaHue
[frame] frame CeCcCUOHHbI 3aroN0BOK
0 last_seq int8 Homep nocnegHero oTnpaBiEHHONO KAMEHTY TOProsoro coob-
weHun
8 expected_seq int8 Homep cnegytowero oXXmaaemoro oT KMeHTa TOProBoro coob-
weHuA
16 system_id ascii8 NaoeHTudukaTop cuctemol

3.3.3.3. TakTOoBbIe coobLieHun

[ns KOHTPONS COCTOAHUA COEAMHEHMA KNTMEHT U W03 06MeHMBatoTCA coobweHnamu HeartBeat. 3To coobuieHme gox-
HO 6bITb OTNPAB/IEHO CTOPOHOW B C/lyYae, e/ OHa He NepeaaBasa HUKaKUX coobLLeHNnt (ceccMoHHOro Mbo nNpuknaa-
HOTO YPOBHSA) B TeYUEHUE UHTEPBANA OXUAAHUA.

MHTepBan oxnaaHua 3aaeTca KAMEHTOM Npu MHULMAAN3aLMN ceccum B none heartbeat_ms COO6LLI.€HVIF| Logon.

B cnyyae otcyTtcTBmA COO6LLI,EHVIIZ OT NONb30BaTeNA B Te4eHUe YCTaHOB/IEHHOTO NHTepBasia OXXUOaHUA CeEPBEP pPa3pbiBaeT
coeguHeHune. KnneHTty pekomeHayeTca TaKoW xe cu,eHaleﬁ NPoBEPKN COCTOAHNA COeaANHEHUA.

Tabnuua 3.7. dopmart coobuieHna Heartbeat: msgid=8103, size=0

CmeweHune Mone Tun OnucaHue

[frame] frame CeCcCUOHHbIN 3aronoBoK

3.3.3.4. Homepa coobuieHuni
Bce coobueHns NpuMKAagHOro YPOBHSA, OTPABAsSeMble LWA30M TOProsoi naatdopmbl, 0613430T HOMEPOM, YHUKab-

HbIM B Te4yeHune O,D,HOVI ceccnn coegnHeHumA C Wa30oMm. COO6LLI,€HMH nocnenoBate/ZibHO HYMepPYrTCA HaTypa/ZibHbIMU YUC-
NNaMU Ha4YnHaA C eguHnUbl.

C006LLI,EHMFIM CECCMOHHOro ypoBHA HOMep HE NPUCBaNMBAKOT: B NOJ1I€ S€q YKa3biBaeTCA HO/b.

3.3.3.5. 3aBeplieHue ceccum

[nA WTaTHOro 3aBepLIEHMs CECCMM CTOPOHA OTMpaB/seT coobuieHne Logout v OKMAaeT paspbiBa COeAMHEHMA B NOA-
TBEPKAEHWE 3aBEpLUEHNsA CeCCUM.

Ta6nuua 3.8. Popmart coobuieHunsa Logout: msgid=8002, size=16

CmewieHue Mone Tun OnucaHue

[frame] frame CeCcCUOHHbI 3aroNo0BOoK
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CmewieHue Mone Tuvn OnucaHue

0 login asciilé JIOrvH, MaAeHTUGUKATOpP KMEHTCKOTO LW/t03a

3.3.3.6. OTKNOHEeHuMe coobueHunsn

Ecnn KnmeHTCcKoe coobuieHne HeBepHO CHOPMMPOBAHO UM COAEPHKMUT HEAONYCTUMbIE 3HAYEHUA Kakoro-anbo nons, Ta-
Koe coobuieHne OTKIoHAETCA cepBepom oTeeTom Reject: B none ref_msgid ykasaH Tvn coobuieHusn, B ref_seq — Homep
CO06LWEHMA NPUKNAAHOMO YPOBHA MW HO/b ANA CECCUMOHHOMO COOBLLEHMSA, B MOAX reason U message CoAepKaTca Kog,
NPUYMHBI OTKNOHEHUA M ONUCaHWE NPUUYNHBI COOTBETCTBEHHO.

Ta6nuua 3.9. Popmart coobuieHunn Reject: msgid=8102, size=45

CmeweHune Mone Tun OnucaHue
[frame] frame CeCccUOHHbIN 3aroNo0BoOK
0 ref_seq int8 Homep oTKnoHAemoro coobuieHunn
8 ref_msgid int2 Tun oTKNOHAEMOro coobuieHun
10 reason int2 Kog, npnyYnHbl OTKNOHEHMA
12 message char32+1 OnucaHne NPUYMNHbI OTKNOHEHMUA

3.3.3.7. Pa3pbiB coegnHeHUA
CepBep pa3pbiBaeT COeANHEHME NPU NONYYEHUN COOBLLEHMA

® C HeM3BeCTHbIM TMNom coobeHna msgid,
® C A/INHOW Size, He COOTBETCTBYIOLLENM YKa3aHHOMY TUNy,
® C HOMepom coobLyeHnA seq, OTIMYHBIM OT OXKMAAEMOTO.

3.3.4. 3anpoc u nonyyeHne AaHHbIX

MexaHn3m 3anpoca 1 NoAYYEeHUA OAHHbIX B LW/IO3€ BOCCTAHOB/IEHUA NOXOX HA MeXaHU3M NOANUCKM B LWIAKO3e ynpase-
HNA PUCKaMMU.

Cnegytowpe ciyxebHble cOObLLEHNA He OTHOCATCA K MPUKAaAHOMY YPOBHIO, U UM He NpUcBansaeTcs Homep coobLieHns
seq. Mpu aToM BocCcTaHaB/MBaeMble coObLeHNA ¢ AaHHbIMK 061a4al0T HOMEPOM Seq.

MocKoNbKy cnykebHoe coobuieHne Heartbeat, KoTopoe TpaHC/IMPOBaNOCh B MOTOKE PbIHOYHbLIX AAHHbIX, HE Nepecblna-
€TC#A, W03 BOCCTAHOB/IEHUA He rapaHTUMPYeT HeNnpPepbIBHYIO HYMEPaL M0 NOy4aeMbiX COOBLLLEHMI.

CnyxebHble cooblieHns He obnaaatoT Homepom topic_seq.

3.3.4.1. 3anpoc

[nsa Toro 4Tobbl 3aNPOCUTb COOBLLEHMA C PbIHOYHBIMU AAHHbIX, KAMEHTY C/ledyeT OTNPaBWTb B L3 TOProBon naat-
dopmbl coobuieHme TopicRequest, ykasas naeHTMdMKaTop NoToka topic. TakKe KAUEHTY Heo6X04MMO 3a4aTb Nepsblit
(topic_seq) n nocneaHni (topic_seqend) Homep 3anpallMBaemMbIX AaHHbIX.

Ecnn 3anpoc HEKOPPEKTEH UAM He MOXKET ObiTb BbIMOAHEH, TO KAMEHT NONy4YuT OTKAOHeHMe TopicReject. Ecam Topro-
BaA nNiatdopma MOXKeT BbIMOAHUTb 3aMpoC, TO KANEHTY byaeT HanpasaeHo ysegomneHue TopicReport, nocne KoTopo-
ro cnefyet oXKuaaTb coobLeHni ¢ gaHHbIMK. [0 3aBepLlIeHMM Nepefaym AaHHbIX KANEHT TaKKe Noay4yuT yBegoMIeHne
TopicReport.

Tabauua 3.10. Popmart coobieHna TopicRequest: msgid=301, size=101

CmewieHue Mone Tun OnucaHue

[frame] frame CeCcCUOHHbI 3aroN0BOK
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CmewieHue Mone Tuvn OnucaHue

0 [user_header] [user header CTaHAapTHbIM 3arosI0BOK

20 topic ascii64 Kop notoka

84 topic_seq int8 MepBbili HOMep 3anpaliMBaeMbiX 4aHHbIX MO NoAMNMUCKe

92 topic_seqend int8 MocnegHMt Homep 3anpallMBaemMblX AaHHbIX MO NOANUCKe

100 mode int_1 Pexkmm 3anpoca gaHHbix. Jonyctumoe 3HauveHune 0 (SNAPSHOT):
cpes AaHHbIX

3.3.4.2. OTKNOHEeHMe 3anpoca

ECNM KNMEHTCKMIA 3aNpoC HEKOPPEKTEH MAN HE MOXKET BbiTb BbINOIHEH, TO KAMEHT MOAYYUT OTKAOHeHue TopicReject.
MpWYMHa OTKNOHEHUA 3anNpoca YKasaHa B noJe reason.

CoobLeHue BrAtOUaeT B cebs cnpaBoyHble Nos topic_lastseq u topic_lastsegsent, coaepskalyme Homep nocaeaHero co-
obuieHns, chOpPMUPOBAHHOTO B NMOTOKE, M HOMEP NocneaHero cooblieHmnsa, nepeaHHoro KANEHTY, COOTBETCTBEHHO.

Ta6bauua 3.11. dopmat coobweHuna TopicReject: msgid=402, size=142

CmewieHue Mone Tun OnucaHue
[frame] frame CeccUOHHbIN 3aronoBoOK
0 [gate_header] [gate_header CTaHAapTHbIN 3arosI0BOK
46 topic ascii6d Kopa notoka
110 topic_id int4 YncnoBow Kog NOTOKa
114 status int2 Crartyc. JjonycTumble 3HA4YEeHUA:

e 0 (SNAPSHOT): cpes gaHHbIX

116 reason int2 MpuymHa OTKNOHEHUA. 3HaYeHuA:

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

e 4 (DATA_NOT_AVAILABLE): aaHHble He4OCTYMHbI;

e 5 (DUPLICATE_REQUEST): noBTOpHbII 3anpoc

e 6 (INVALID_SEQ): HecyulecTBytOLLMIA HOMEpP coobLieHns B No-
TOKe;

e 7 (INVALID_MODE): HeBepHOe 3HauyeHue pexruma

118 topic_firstseq int8 MepBbli HOMEpP AaHHbIX, COObLLEHME C KOTOPbIMWU AOCTYNHO
126 topic_lastseq int8 MocneaHW HOMep AaHHbIX B STOM NOTOKeE
134 topic_lastseqgsent  |int8 MocnefHWn HOMep AaHHbIX, NePeAaHHbIX KIUEHTY

3.3.4.3. YBegomneHue o BbiNOJIHEHMU 3anpoca

Mo 3aBepLIeHUN Nepesayn JaHHbIX KIMEHT NOAyYUT yBegomaeHune TopicReport.

CoobueHune BKtoYaeT B cebs cnpaBoyHble nona topic_lastseq v topic_lastsegsent, cogeprkalime Homep nocaesHero co-
06weHun, chopMMPOBaHHOIO B NOTOKE, U HOMEP MOC/eAHEro CoobLEeHUA, NepeaaHHOro KANEHTY, COOTBETCTBEHHO.

Tabnuua 3.12. Popmat coobueHuna TopicReport: msgid=401, size=134

CmelwieHune Mone Tun OnucaHue

[frame] frame CeccUOHHbIN 3aroNI0BoOK
0 [gate_header] [gate_header CTaHAapTHbIN 3arosI0BOK
46 topic asciied Kopg noTtoKa
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CmewieHue Mone Tuvn OnucaHue
110 topic_id int4 YucnoBow Koa noToka
114 status int2 Cratyc noanucku. lonyctumble 3Ha4YeHua:
e 0 (SNAPSHOT): cpes gaHHbIX
116 marker int2 Mpun3HaK Hayana 1 OKOHYaHMA Nepegayvn gaHHbIX. JonycTumble
3HaYeHus:
e O (START): Hayano nepenauv AaHHbIX;
e 2 (SNAPSHOT_END): nepegaya AaHHbIX 3aBeplUeHa
118 topic_lastseq int8 MocneaHwnn Homep coobLleHUA C AaHHBIMW B STOM NOTOKE
126 topic_lastsegsent  |int8 MocnegHMt Homep AaHHbIX, NepeaaHHbIX KAUEHTY

3.3.5. ®opmaTbl KOMNOHEHTOB CO0bLWEHUA

Tabauua 3.13. dopmaTt KomnoHeHTa user_header: pasmep 20 6aiiTos

Tun OnucaHue

ascii20

Mone

clorder_id KnueHTckuin ngeHTMdMKaTop nopyyeHmns

Ta6bnuua 3.14. dopmat KomnoHeHTa gate_header: pasmep 46 6aiitos

MNone Tun OnucaHue

system_time time8n Bpemsa 06paboTKM KNMEeHTCKoro 3anpoca
source_id int2 McTOoYHMK coobuieHuns. 3HayeHusa cm. B 3.3.6
clorder_id ascii20 Knunentckuit nugeHTMdMKaTOp nopyveHuns
user_id asciilé NorviH, naeHTMPUKaTOp KNAMEHTCKOrO LWt03a

Tabauua 3.15. dopmat KomnoHeHTa topic_header: pasmep 22 6aiita

Mone Tun OnucaHue

topic_id int4 YncnoBom Koa noToka

topic_seq int8 MopsaaKoBbIA HOMEp COOBLLEHMSA B MOTOKE
system_time time8n Bpemsa ¢popmunposaHusa cooblueHus
source_id int2 MCTOYHMK coobuieHns (3HaveHuns cm. B 3.3.6)

3.3.6. 3HaueHua source_id

B 3aronoske gate_header npucyTcTByeT none source_id, yKasbiBatoliee Ha MOAyb, KOTOPbIM Nepeaan coobuieHne Ha
LUIHO3 ANA OTNPABKM KAMEHTY.

Tabauua 3.16. Bo3spawiaemble KINEHTY 3HaueHuA source_id

OnanasoH |OnucaHue

100-199 LLnto3 Toprosoit nnatdopmbi

200-249 Moaynu npoBepKn puUcK-napameTpos KAMPUHIroBoro LeHTpa
250-259 Mogaynu ceeaeHua BHyTpeHHen bupKu

300-499 Mogaynun dopmmpoBaHMA 1 pacyeTa PbIHOYHbIX AAHHbIX
500-549 Moaynn mappytmsaumnm
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Awvana3oH |OnucaHue

1000-1099 |UaeHTUDMKATOPbI TOProBbIX NIOLWAA0K

3.3.7. UaeHTUPUKATOPbI TOProBbIX NNAOLLAAOK

NpeHTUdUKATOPbI TOProBbIX NIOLLAA0K MOTYT ABNATLCA 3Ha4YeHWem noneit market n exec_market.
0 (DEFAULT) — ToproBas naoLaaka no yMon4aHuio

1001 (TRADSYS) — Bce AOCTynHble TOProsble NoLWaaKM

1000 — OAO «CaHkT-lMeTepbyprckasn bupska»

1010 — MockoBcKas bup:a

1015 — ncnonHeHue Ha pbiHKax CLUA

1016 — pblHOYHaA MHPOpMaLma ¢ pbiHKoB CLLA

1030 — NYSE

1031 — ARCA

1032 — NASDAQ

1033 — BATS
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MpunoxeHune A. Koabl olwunboK

Tabauua A.1. Tabnmua c onucaHmem Kogo08 OWN60K

Kog OnucaHue

5 MmeeTca He3anoHEHHbIN Tar.

100 3anoNHEeH NULWHWKA Tar.

999 BHyTpeHHAs owmnbKa.

1000 HeBepHbIii N1OMUH.

1001 HeBepHbI MHCTPYMEHT.

1002 HeepHbii client_id.

1003 HeBepHbIi napameTp member_id.

1004 HeBepHbIli napameTp account.

1005 HeBepHasa KAMeHTCKas rpynna.

1006 HeBepHasa bupKa.

1007 MHCTpyMmeHT He TopryeTca.

1008 HeBepHble napameTpbl MapLIpyTU3aLLUM.

1100 HeBepHoe HanpasneHne 3aAaBKU.

1101 HeBepHas ueHa.

1102 HeBepHbIi napameTp price_extra.

1103 HeBepHbIi 06BEM.

1104 HeBepHbIi napameTp amount_extra.

1105 HeBepHbI TUN 3aABKN.

1106 HeBepHbIii napameTp time_in_force.

1107 HeBepHbIi napameTp passive_only.

1108 HeBepHbIi napameTp auto_cancel.

1109 HeBepHbii napamertp flags.

1110 HeBepHbIi napameTp mode.

1111 HeBepHbii napameTp clorder_id.

1112 HeBepHbii napameTp orig_clorder_id.

1113 HeBepHbIi napameTp prime_exchange.

1114 HesepHbIi napameTp date_expire.

1115 HeBepHbIi napameTp comment.

1200 HeBepHbI cermeHT.

1201 HeBepHbIii napameTp extral.

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

1205 HeBepHbI TUM 3aABKK ANA BUPXKMK.

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

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

1210 HesepHbIii napametp flags gnsa Tmna 3asasku.

1211 HeBepHbI MHCTPYMEHT ANA PEXKMMA NepecTaHOBKU 3asBKMU.

1212 HeBepHbIi napameTp member_id ana pexxnma nepectaHOBKM 3aiBKMU.

1213 HeBepHbIi napameTp client_id ana pexxnma nepectaHOBKM 3asBKM.

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

1215 HeBepHO yKa3aHbl NapameTpbl OTKJAOHAEMOM BCTPEYHOMN a4 pEeCHOM 3aABKM.

1216 HeBepHble napameTpbl KOMAHAbI NePECTAHOBKM 3aABKM.

1217 HeBepHbIii napameTp time_in_force ans nHcTpymeHTa.

1218 HeBepHbIl pexum nepecTaHOBKM 3aABKM 1A NOTUHA.

1219 HesepHbIi napametp flags ana aykumoHa.

1300 3anonHeHbl 06a napametpa orig_clorder_id v order_id.

1301 MNosTtopeHue clorder_id ana norvHa.

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 CHMMATb 3aABKKU yKasaHHoro TKC.

1309 JIornH He umeeT NpaBa NnepeasBuraTb 3aaBKM yKasaHHoro TKC.

1310 JIornH He umeeT NpaBa OTKNOHATb AAHHYIO 3aABKY.

1311 K yKa3aHHO 3asBKe NpUMeHATCA KomaHaa Replace.

1312 3anBKa, KoTopas 6blna oTnpaBieHa o cbos B TOProBoOi CUCTEMBI, @ MOJIYYEHA Y¥Ke 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 BbICTaBNEH 3aMpPeT HAa OTNPABKY NOPYYEHUI C AAHHOIO SIOTUHA.

1400 MHCTPYMEHT He AOCTyneH ANna mapKeT-meiKepa.

1401 HeT npas ToprosaTb AaHHbIM UHCTPYMEHTOM.

1402 HeT npaB Ha yKa3aHuWe onuuun He CBOAUTb C MAapPKeT-MeNKepoM.

1403 Y KAneHTa HeT npaBs ToprosaTthb ¢ gaHHoro TKC.

1404 Bupka He foCTynHA oA AaHHOro MapLipyTusaTopa.

1500 YKasaHbl pa3Hble naeHTuduKatopsl te_id.

1501 YKasaH HeBepHbIn naeHTMduKaTop te_id.

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

1700 Y noruHa HeT nNpas A/1A UCMNOAb30BaHMA OrpaHnYeHHoro obecneyeHus.
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1701 Y KAneHTa HeT NpaBs A/1A UCMO/Ib30BaHWA OrpaHMYeHHoro obecneyeHums.

1702 Y KANMEHTCKOM rpynnbl HET NpaB A1A UCNO/Ib30BaHUA OrpaHUYeHHOro obecneyeHus.

1703 Y TKC HeT npaB 418 UCNOJIb30BaHMUA OrpaHUYeHHoro obecneyeHus.

1704 Y rnasHoro TKC HeT npaB A5 UCN0/b30BaHNA OrpaHMYEHHOro obecneyeHus.

1710 HeBepHble NapameTpbl OrpaHUYeHHOro obecrneyeHmsa ana KAneHTa.

1711 HeBepHble napameTpbl OrpaHUYeHHOro obecneyeHuns gaa rpynnbl KANEHTOB.

1712 HeBepHble NnapameTpbl orpaHnyeHHoro obecneyeHma ana TKC.

1713 HeBepHble NapameTpbl orpaHnyYeHHoro obecneyeHua ana rnasHoro TKC.

1714 KomaHaa M3meHeHMA NapameTpoB OrpaHNYeHHOro obecneyeHms oa KAMeHTa NoayvyeHa BO Bpems Bbl-
NOJIHEHMA NpeablayLLeit KomaHabl.

1715 KomaHaa nsmeHeHua napamMeTpoB OrpaHUYeHHOro obecneyeHma A1a KNMEHTCKOW rpynnbl NosyyeHa
BO BPEMSA BbINOJIHEHUA NPeablayLLEN KOMaHAbI.

1716 KomaHga nsmeHeHus napameTpoB orpaHMyYeHHoro obecnedyenuna ana TKC nonyyeHa BO Bpems BbINos-
HEHWA NpeablayLein KoMaHAabl.

1717 KomaHaa n3smeHeHua napameTpoB orpaHnMYeHHoro obecneyveHumsa gas rnasHoro TKC nonyyeHa Bo Bpe-
M# BbINONIHEHMA NpeablayLLe KOMaHAbI.

1720 HeBepHbI AMMUT g5t OrpaHMYEHHOrO obecrneyeHus.

1721 HeBepHbI IMMWUT NO MHCTPYMEHTY A1 OrpaHnYeHHoro obecneyeHums.

1722 HeBepHbI IMMUT N0 3a8BKe 4N1A orpaHUYeHHOro obecneyeHums.

1723 HeBepHbI A0MNONHUTENbHbIA AMMUT ANA OFPaHUYEHHOro obecnedyeHus.

1750 He BbINONHAETCA NMMUT ANA OFPaHNYEHHOTO obecneyeHMA Ha YPOBHE KAMEHTA.

1751 He BbINOAHAETCA IMMUT MO MHCTPYMEHTY A/1A OFrpaHUYeHHOro obecneyeHns Ha ypoBHE KAMNEHTa.

1752 He BbINOAHAETCA IMMUT MO 3aABKe AN OrPaHUYEHHOro obecrneyeHms Ha YPOBHE KIMEeHTa.

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

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

1755 He BbINONHAETCA IMMUT NO UHCTPYMEHTY A5 OrpaHUYeHHOro obecneyeHma Ha YPOBHE KAMEHTCKOM
rpynnol.

1756 He BbINONHAETCA NMMUT NO 3asBKe AN1A OrPaHUYEHHOro obecneyeHms Ha YPOBHE KAMEHTCKOM rpynnbl.

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

1758 He BbINOAHAETCA NMMUT AN OrpaHUYeHHOro obecneyeHus Ha ypoBHe TKC.

1759 He BbINOAHAETCA IMMWUT MO UHCTPYMEHTY A1 OrpaHnYeHHoro obecneyeHns Ha yposHe TKC.

1760 He BbINOAHAETCA MMMUT MO 3asABKe AN OrpaHUYeHHOro obecneveHms Ha yposHe TKC.

1761 He BbiNnoAHAETCA AOMNONHUTENbHbIA IMMUT AN5 OrPaHMYEHHOro obecneyeHus Ha yposHe TKC.

1762 He BbINOAHAETCA NMMUT AN OrpaHUYEHHOro obecneyeHus Ha ypoBHe rnaBHoro TKC.

1763 He BbINOAHAETCA IMMUT MO MHCTPYMEHTY A1 OrpaHnYeHHoro obecneyeHms Ha yposHe rnasHoro TKC.

1764 He BbINOAHAETCA IMMUT NO 3asABKe AN orpaHUUYeHHoro obecneyeHms Ha ypoBHe rnasHoro TKC.

1765 He BbINoHAETCA 4ONOAHUTENBHBIN IMMUT ANSA OrpaHUYeHHOro obecneyeHus Ha yposHe rnasHoro TKC.

1766 Y KAMeHTa UMEIOTCA aKTUBHbIE 3aABKM OFPaHUYeHHOro obecneyeHus.

1767 Y KANMEHTCKOM rpynnbl UMEIOTCA aKTUBHbIE 3aABKM OFrpaHMYeHHOro obecneyeHus.

1768 Y TKC nmeloTca akTUBHbIE 3aABKM OrpaHUYeHHoro obecneyeHus.

1769 Y rnasHoro TKC MMetoTca aKTUBHbIE 3aABKWU OrpaHnYeHHoro obecneyeHus.
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1770 ®yHKLMOHaN orpaHMYeHHoro obecneyeHns NPMOCTaHOBNEH Ha YPOBHE KAMEHTA.

1771 ®PyHKUMOHAN OrpaHMYEeHHOro obecneyeHns NPUOCTAHOBAEH HA YPOBHE rPynmbl KIMEHTOB.

1772 ®PyHKUMOHAN OrpaHMYeHHOro obecrneyeHns 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 nose 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 npas Ha yaaneHue 3aaBKu.

2600 Het npas Ha BbicTaBneHue aMmuTa BuptyansHomy TKC.

2601 HeT npas Ha BbICTAaBAEHUE NMMUTA K/INEHTY.

2602 HeT npas Ha BbICTaB/AeHUE AMMUTA FPyNNe KAUEHTOB.

2603 HeBepHbIi napameTp type.

2604 HesepHbIi napameTp value.

2605 CosnageHne napameTpos type.

2700 HepocTaToyHO cpeacTs Ha YPOBHE KAMEHTa.

2701 HepnoCTaTOYHO aKTMBOB Ha YPOBHE KAWEHTa.

2702 HepoctaTouHO cpeacTs Ha ypOBHE rpynnbl KANEHTOB.

2703 HepocTaTo4HO aKTMBOB Ha YpPOBHE rpynnbl KANEHTOB.

2704 HepocTtaTtoyHo cpeacTs Ha yposHe TKC.

2705 HepocTaToyHO aKTMBOB Ha yposHe TKC.

2706 HepocTtaTouHo cpeacts Ha ypoBHe rnasHoro TKC.

2707 HepoctaTouHO aKTMBOB Ha ypoBHe rnasHoro TKC.

2708 HepocTaTouyHO cpeacTB Ha YPOBHE YHYACTHMKA KAMPUHTa.

2709 HepoctaTtouyHo 3a6/10KMPOBaHHbIX aKTUBOB.

3000 3anBKa OTBEPrHYTa ayKLMOHOM (He 6bl0 HU CAENOK, HM NOCTAaHOBKM B ovepesb 3aABOK BCleacTeme
TOrO, YTO TUN 3aABKM 'pbiHOYHAA' Uan 'numnTHas 10C').

3001 3asBKa OTBEPrHyTa ayKUMOHOM (He 6blNo HM CAENOK, HM NOCTaHOBKM B OYepesb 3asiBOK BCAeACTBME
BO3MOYHOW KPOCC-CAENKM).

3002 3anABKa OTBEPrHyTa ayKLMOHOM (He Obl10 HU CAENOK, HU NMOCTAaHOBKMU B oYepenb 3asABOK BCleACTBME
BO3MOYHOI0 BUAMMOTO NepeceyeHuns ovyepeam 3aaBoK).

3003 YKa3aHHoOe nopy4yeHue He HalaeHo.

3004 HaliaeHa akTMBHasA 6J10KMPOBKaA MO YKa3aHHOMY UHCTPYMEHTY.

3100 TKC nokynatena n TKC npoaaBua He MMeIoT Npu3HaKa KOHBEPCUOHHOTO 6aHKa.

3911 HeBepHbI naeHTndUKaTop te_id.

4000 B nopy4yeHun ykasaHa naowaaka ECN, HoO Uan OHa HeaKTUBHA, MW HEAKTUBHA HM O4HA U3 BUPK.

4001 B nopyyeHunn ykasaHa 6upiKa, n OHa HeaKTUBHa.

4002 3aABKa NPUHYAUTEIbHO MapLIPYTU3MPYETCA Ha BHELLIHIOW BUpPXKY, KOTopasa HeaoCTynHa. BO3MOXKHO,
NPV OTKNOHEHMM 3aBKM JIOKaZIbHOM BUpPKel Mo pUCKaM.

4003 KnuneHT He 3aperncTpmMpoBaH Ha Bcex buprKax, A4ocTynHbix gas ECN.

4004 KAneHT He 3aperncTpupoBaH Ha NOKaNbHOM BUpPKe, Ha KOTOPYHO HAaNPAMYHO HanpPaBAAETCA NOpyYeHMe.
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4005 KNneHT He 3aperncTpnpoBaH Ha BHeLHeW bupyke, Ha KOTOPYIO HANPAMYIO HanpaBAAETCA NOpyYeHMe.

4006 Mopy4yeHune He MOKeT OblTb MapLLPYTUINMPOBAHO HU HA OAHY BUpPIKY.

4100 OKnpaeTca BbINOAHEHUE YAANEHUA LAHHOWN 3aABKMN.

4200 Ons TKC, 3apernctpMpoBaHHOro Ha BHellHel 6upsKe, yKazaH HEBEPHbIN KAUEHT.

4201 YKasaH HeBepHbit TKC gns BHeLWHe bupxu.

5000 HeBepHbIV TN COObLWEHMA A8 NPUKAALHOIO YPOBHA.

5001 HesepHbIi napameTp routing_dest.

5002 HeBepHbIi TN cO0bLLEHMA ANA NoTMHa.

5003 Y norvHa HeT npas A/1A AaHHOIO TMMa COobLLEeHMA.

5200 JIOTWH ¢ faHHbIM NAEHTUUKATOPOM Y¥Ke UMEET aKTUBHYH CECCUIO.

5201 HacTpoiku cepBepa Bxoaa ycrapenu.

5202 HeBepHbIi napameTp heartbeat.

5203 HeBepHbI NOTMH MAW Napo/ib.

5204 HeBepHbIi HOMep NoIYy4eHHOTo COobLLEHMA.

5205 HeBepHbI TN co0bLLEHMA ANA CECCUOHHOTO YPOBHA.

5206 Monb3osaTenb HE aBTOPM30BaH.

5207 3anpoc Ha nepeoTnpaBKy Nosy4YeH BO BpeMs BbINOSHEHUA NpeablayLero 3anpoca Ha NepeoTrnpaBkKy.

5208 HeBepHbIi HOMep CO0bLLEHMA A/1A NePECIIKU.

5209 HesepHbIi napameTp reset_seq.

5210 Cnvwkom 60NbLLUOM AMano30H HOMEPOB 3anpaLlnMBaeMbIX COOBLLEHUA.

5211 HeBepHbI pasmep coobLLEeHMA 419 CECCUOHHOTO YPOBHS.

5212 CoeanHeHme pa3opBaHO ONepaTopom.

5300 HeBepHbI TOMNKK.

5301 Mopgnuncka yxKe 3aperncTpmpoBaHa.

5302 Moanuncka He 3aperncTpmMpoBaHa.

5303 3anpawmBaemblx JaHHbIX HeT.

5304 3anpoc nonyyeH Npu BbINOAHEHUW NpeablAyLLEero aHaa0rMYHoOro 3anpoca.

5400 MpucyTcTByeT NapameTp reset_seq, HO cbpoc HomepoBs cOOBLWEHUA NpeabIAYLEero COeMHEHUA He BO3-
MOXKEH.

5601 3anonHeHbl 06a napameTpa account u parties.

7000 3anABKa yaaneHa oo otnpasku B ASTS.

7001 Ypanenue 3aaBKK, 419 KOTOPOK He Noy4YeH OTBeT.

8000 HeBepHbI TN COOBLLEHMA.

8001 HeBepHada KnMpuHrosasa ceccus.

8100 HeBepHbI aKTUB.

8101 HeBepHbIi PacUYETHbIN CYET.

8102 HepocTaTouHO aKTMBOB.

8103 OTpuuaTenbHasa cymma.

8104 HesepHbI cuéT KL,

8105 HeBepHbI Koa BantoThbl.

8106 HeBepHbIi Koa bymaru.
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8200 OTKa3aHo B 0T3biBe co0bLleHMUA.

8201 OwnbKa noaTBepPKAEHMA.

8300 HeBepHbI pacyETHbIN Aen03UTaPUNA.

8301 TKC yKe 3aperncTpmpoBaH.

8302 TKC c npusHakom forFixedFee yxe 3aperucTpmpoBaH.
8303 HeBepHbIM y4acTHMKA KAUPUHTa.

8304 HesepHbii Tun TKC Ana y4acTHUKA KNMPUHTa.

8305 HeBepHbI y4aCTHUK TOProB.

8306 HeBepHbI cybcuéT geno.

8307 HeBepHbI cybCcYéT aeno A1a y4acTHUKA KAMPUHra.

8308 HesepHbIi cybcuéTt aeno ana TKC.

8309 HeBepHbI CYET ANA CNUCAHMA KOMUCCUN.

8310 KnueHT He HaliaeH.

8311 HeBepHbIi 4ONONHUTENbHBIN KAUEHT.

8312 CoBnagatoT OCHOBHOM KANEHT U A0MNONHUTENbHbIN K/IUEHT.
8313 HeBepHbI OCHOBHOW KANEHT.

8314 HeBepHoe coveTaHne OCHOBHOrO KANEHTa U JONONHUTENbHOIO KANEHTa.
8315 PacyéTHbIl UEHTP He HalAaeH.

8316 HesepHbIi cybcuéTt aeno ana TKC.

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

8319 HesepHbii TKC ana BbiBoAa.

8320 HesepHbiii cuet gns TKC.

8321 HesepHbii BUK.

8322 HesepHbii SwiftBIC.

8323 HeBepHbIi 6AHKOBCKMI PACYETHDIN CYET.

8324 HeBepHbI pacyeTHbIM LeHTP.

8325 Mopy4yeHune yKe NCNONHEHO.

8326 OwunbKa napcuHra getaneit. CIMWKOM MHOIo YacTel.
8327 OwnbKa napcuHra getanei. HefocTtaTouHO YacTein.

8328 HeBepHbI TUM KAMEHTa

8329 KnneHT yxe cyuwecTsyer.

8330 NaoeHTndpukatopsl legalCode 1 TrusteeINN yyacTHMKa TOProsB He COOTBETCTBYIOT KANEHTY(8*).
8331 NpeHTudukatopsl legalCode u TrusteelNN yyacTHMKA TOProB COOTBETCTBYIOT KAMEHTY(9*).
8332 HewnsBecTHbIl TMN KNKEHTa.

8333 HewnsBecTHbIl TN onepaumu.

8334 MNone legaltype He 3anonHeHo.

8335 HekoppekTtHbit Client legal type.

8336 HekoppekTHbili Client legal type(aonyctumbie Tvnbl: 0-7A).
8337 AKTMBHble AeONTHbIE KAMEHTCKME rPynmnbl He HalAEeHbI.
8338 HekoppekTHbiit Client Type.
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8339 KAneHT yxe yaaneH.

8340 Login He HallaeH.

8341 OTCCode He MOKeT HbITb NPUBA3AH K STOMY JIOTUHY.

8342 OTCCode y:ke yaaneH.

8343 OTCCode He MmoXeT bbITb yaaneH, Tak Kak umeet OperationLogins.

8344 OTCCode He MOeT 6bITb yAaneH, Tak Kak aBaaetcs gepontHbim ansa TKC.

8345 OTCCode He MOKeT 6bITb yAaneH, Tak Kak aBnaeTca AedonTHbIM Ansa YYyacTHMKa KnmpuHra.

8346 OTCCode y:Ke co3aaH.

8347 HeBepHbI y4acTHMK Toproe aaa TKC.

8348 YKa3aH HEBEPHbIN BHELWHWI KOA ANA YaaNeHUs.

8349 YYacTHUK He HalaeH.

8350 OTCCode He HaliaeH.

8351 OTCCode npuBA3aH K Apyromy y4acTHUKY.

8352 HekoppekTHbI Exchange code .

8353 TKC He ABnAeTcA rnasHbIM.

8354 TKC aBnaetca rnasHbIM.

8355 InaBHbI TKC He ABnsieTcA rnaBHbIM a5 BUpTyanbHoro TKC.

8356 TKC I'd He moxKeT bbITb yaaneH.

8357 Y TKC umetoTcsi HeHyneBble 6anaHcbl.

8358 InasHbit TKC He HaliaeH.

8359 InaBHbIi TKC ncnonbayetcs gnsa M.

8360 Onepauus Hegonyctuma gna TKC I,

8361 ExchangeDetailsCode npuBasaH K gpyromy.

8362 YYaCTHUK KINPUHTA HE aKTUBEH.

8363 TKC He aKTuBeH.

8364 BanaHcoBbIN MHCTPYMEHT He HalaeH.

8365 HekoppeKkTHbin dopmat NHH.

8366 HeKkoppeKTHbI dopmaT YHUKANbHOTO Koga HepesnaeHTa.

8367 HeKoppeKTHO yKa3aH 06bEKT A0BEPUTENBHOIO yNpaBAeHuUA.

8368 HekoppeKTHbIN popmaT nocnenoBaTeIbHOCTU, XapaKTEPU3YHOLLEN MHBECTULMOHHbBIN NopTdenb.

8369 HeKoppeKTHO yKa3aH Koz, CTpaHbl.

8370 YKa3zaHHble PeKBU3UTbI NPEBbLILWAIOT paspeLleHHyo AanHy B 20 cMMBO/IOB.

8371 HekoppeKTHbIN popmaT cepum n Homepa obLLerpa*kaAaHCKOro nacnopTa rpa*kaaHmHa Po.

8372 HeKoppeKTHbIA popmaT cepum n Homepa CBUAETENLCTBA O POXKAEHUN rpaxgaHuHa PO.

8373 HeponyctMmblin CMMBON B PEKBM3UTAX KAUEHTA.

8374 HeKoppeKTHO yKasaH Ko, CTpaHbl, A0/1XKeH 6biTb yKasaH '000'.

8375 HeKoppeKTHO yKa3aH Koj, CTpaHbl (40/1KeH BbITb YKa3aH Tpex3HauHbIi LndpoBoi Koj, cornacHo obuie-
poccuinckomy KnaccudukaTopy cTpaH mupa), .

8376 HeKoppeKTHO yKa3aH Koz CTpaHbl (40/KeH 6bITb yKasaH '-').

8377 MHH ynpasnastowero gomnxkeH cosnagatb ¢ MHH YyacTHuKa Topros.

8378 Mona ana KAMeHTa-ynNpasAAOLWEro He 3aMo/IHEHbI.
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8379 MHH knneHTa-ynpasaatowero He goaxeH cosnagaTtb ¢ MHH YyacTtHuKa Topros.

8380 MNons pns KNMeHTa-6poKepa He 3aMOJIHEHDI.

8381 MHH KnneHTa-ynpaBasaooLLero Unm KnmeHTa-bpokepa B nose 4 He fonxkeH cosnagatb ¢ MHH YyacTHuKa
TOpros.

8382 HeKkoppeKkTHbI dopmaT TUNa yupegutens Y.

8383 YKas3aHHbI rocyapCTBEHHbIV PerncTpaLMoHHbI HOMEP BbiMyCKa NPeBbIlLaeT pa3peLleHHyo AJMHY B
20 cMMBONOB.

8384 HeBepHbIV TUN KNKeHTa.

8385 HecosnageHme octaTkos

8386 Cuet 3ab610KkMpoBaH

8387 AKTUB 3a610KMpPOBaH

8388 BbiBOA, cpeacTs 3anpeLteH

8389 HenpasunbHbi typeOflnvestmentPortfolio.

8390 HaliaeHo HeckonbKo SettlOrgs c gaHHbIM bic.

8391 He ykasaHbl pekBM3nuTbl beHepuumapa.

8392 HalipeHo Heckonbko SettlOrgs ¢ gaHHbIM swiftBic.

8393 HeBO3MOKHO €O34aTb /IOFMH, KOA, IOTMHA NpeBbIllaeT MaKCMManbHyO AanHy B 16 cumBsonos Bcnes-
cTBue anmHHoro codeRts. Micnonb3yiite 6onee KopoTkuii codeRts.

8394 HeBepHbI TN NOrKHa.

8395 3anpelyaeTca peAakTMpPOBaTh/yaanaTe/NpuocTaHaBAMBaTb/BocCTaHBAMBATL No 340 noruH ¢ pnarom
IS_CH_OPERATOR.

8396 HeBepHble NapameTpbl B COOOLLEHMM.

8397 Y HalaeHHOro I0FrMHa HeAONYCTUMBIN TU.

8398 JIOrMH NpUHAANEKUT OPYTOMY YHACTHUKY.

8399 Login yaaneH.

8400 Y NoruHa y»Ke BbICTaB/IEH AaHHbIM CTaTyC.

8401 He ponyckaeTtcsa peAakTMpoBaTh yAaNEHHbIM JIOTUH.

8402 HeBo3moKHO M3MeHUTb mainClearAccount Tak Kak n10oruH He siBnseTtcsa OperationLogin-om.

8403 HeB0O3MOXHO cO34aTb IOMMH, KOZ, IOTMHA NpeBblllaeT MaKCMManbHY0 ANnMHY B 16 cumBonoB BCiea-
cTBue anmHHoro memberCode, ncnonb3yiite 6onee KopoTknini memberCode.

8404 Tar He HaNAaeH.

8405 lpynna KAMEHTOB He HalaeHa.

8406 OTC-Kog, He HangeH B CNIUCKe.

8407 OperationlLogin He HalifieH B CNUCKe.

8408 Onepauuna Hegonyctuma gna TKC BOARD.

8409 TKC 1Y TpebyeT NnpusHaKa BblAENEHHOTO Y4eTa.

8410 HeBepHbIi TN akkayHTa ansa TKC ¢ npusHakom forSoleClient.

8411 Ctout npusHak forSoleClient. lonxeH 6bITb YKaszaH AePOATHBIN KIUEHT.

8412 Mnowapka c dnarom IB_EXTERNAL He HaligeHa.

8413 Mnowapka ¢ dnarom IB_INTERNAL He HaliaeHa.

8414 AKKayHT He nogKatoyeH K IB

8415 ClientStringldentifier He HalgeH.
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8416 HesepHoe none EntityType.

8417 C KIMeHTOM AaHHOrO TMMNa He AonycKaeTca 3akntoveHne gorosopa NAC.

8418 YKa3aHHbI/ aKKayHT MMeeT HEUCNOJIHEHHble 0653aTeNbCTBa.

8419 TKC He HaliaeH B cnucke.

8420 HesepHbili instanceType.

8421 KnneHT yganeH.

8905 Cymma niaTerka npesblaeT IMMUT MecTa XpaHeHuA

8906 HeBepHbI Kog, TMNa KAMEHTa.

8907 JeTtanu yxKe cyuLecTBytoT.

8908 He HageH naeHTMdMKATOP aKKayHTa.

8909 Y y4acTHuKa Topros broker identifier oTanyaetca ot HageHHOrO

8910 Koa, cylwHocTN AoMKeH BbITb MYCTbIM.

8911 Maponb He yaoBNeTBOPAET YCNOBUAM.

8912 Nvuran He HalaeH.

8913 HesepHbii legal code.

8914 MmmyTabenbHbI 06bEKT HE MOKET BbITb U3MEHEH.

9100 HeunssecTHbIN TMN 3aABNEHUA.

9101 HeBepHoOe KomM4yecTBo CTO/16LL,0B 3aro/10BKa.

9102 Konunuectso cTpOK 3aABNEHUA He COBMAAAEeT C KOIMYECTBOM YKa3aHHbIM B 3aros10BKe.

9103 Koa ¢oupmbl He COOTBETCTBYET abOHEHTY.

9104 [na BanloTHbIX CYETOB He [OMNYyCKaeTCA MWCMO/b30BaHME KUPWUAIMYECKUX CUMMBOJIOB B none
customPurpose.

9105 Tun gOoKymeHTa '%s' He nogaepKuBaeTca

9200 HeBepHoe KonnyecTBo cTonbLoB B cTpoKe (%s).

9201 OrtcyTcTByeT obsasatenpHoe nose (%s).

9202 MpeBblWeHa MaKCMMaAbHO AONYCTUMAnR AJnHa nons (%s).

9203 HeponyctMmbie cuMBoOIbI B Nosie (%s).

9204 HeBepHoe 3HaueHue nons (%s).

9205 HeBepHbii dopmaT AaTbl.

9300 HepocTaTo4yHO aKTMBOB A5 BbiBOAA.

9400 CcblnKa Ha coobLLeHNne HEKOPPEKTHOTO TMNA.

9401 HeKoppeKTHbIN CCbINIOYHbI HOMEP B KBUTAHLMMN.

9402 Ccbl/ika B KBUTAHLMK Ha BxoAsdllee cooblieHme.

9500 HeT npas Ha pacnopAaxeHne faHHbIM CHETOM.

9501 YKasaHHbI B 3aaBaeHUn ISIN He HallaeH B cucteme.

9502 Xml daiin He npowen xsd Baangaumio: %s.

9503 B Xml ¢aiine He yKasaHa KoAMPOBKa.

9504 B nopy4yeHnn ykasaH HeBepHbIi cybcueT: %s.

9600 He aBnaetca xml-4OKyMEHTOM.

9601 HekoppekTHasa cTpykTypa xml-gokymeHTa: %s.

9700 OwwnbKa npu pasbope CTPoKK: %s.
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9701 OwwunbKa npu co3gaHnm 3aaBNeHUI Ha nepeBos;: %s.

9702 OwwnbKa npu pasbope wanku: %s.

13000 Warning GrossLimit_IncludeOpenOrders_At_80_Percent.

13001 Warning GrossLimit_ExcludeOpenOrders_At_80_Percent.

13002 Gross Limit By Symbol Include Open Orders Exceeded.

13003 Gross Limit By Symbol Exclude Open Orders Exceeded.

13004 Loss Limit Exceeded.

13005 Quantity > Max Order Quantity Limit.

13006 Order Money > Max Order Money Limit.

13007 Max Interval Order Count Limit exceeded.

13008 Max Interval Order Money Limit exceeded.

13009 Sell Long Check Failed.

13010 Credit Limit Issue -> Generic error.

13011 Not Connected to Credit Limit System.

13012 Market Concentration Exposure Exceeded Equity.

13013 Net Market Exposure Exceeded Equity.

13014 Invalid Data -> Generally if there is no price available on the symbol.

13015 Gross Limit Include Open Orders Exceeded.

13016 Gross Limit Exclude Open Orders Exceeded.

13017 Account Stopped.

13018 Gross Max Money Limits Not Set.

13019 Liquidate Only Mode Active and Order is Establishing.

13020 Max Sell Quantity Exceeded.

13021 CUSTOMER NOT PROFILED -> Unknown customer.

13022 Gross Limit By Non-US Listed Symbol Include Open Orders Exceeded ValuelLimit Index 0 Exceeded.

13023 Gross Limit By Symbol ValueLimit Index 1 Exceeded.

13024 Gross Limit By Symbol ValueLimit Index 2 Exceeded.

13025 Gross Limit By Symbol ValueLimit Index 3 Exceeded.

13026 Order Money > Max Market Order Money Limit.

13027 Order Layering Detected.

13028 Potential Wash Sale Detected.

13029 Max Order Count Per Side Per Symbol Exceeded.

13030 Customer Max Interval Order Money Limit 20X
CustomerSymbolSideExchange_Interval_TotalMaxMoney Limit exceeded.

13031 High Odd Lot Order Frequency.

13032 No Market Order On IPO Symbol.

13033 OTCBB MAX Money Exceeded.

13034 PreMarket MAX Money PerSymbol PerSide Limit Exceeded.

13035 Aggressive Price Check Failed.

13036 Passive Price Check Failed.

13037 Cash Account ** Unable to enter order, contact trading desk to facilitate trade if possible.
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13038 Risk Reducing Only Mode Active and Order does not reduce risk.
13039 Sell short exempt not allowed.

13040 Max Order Count Per Side Per Symbol Per Exchange Exceeded.
13041 Tick size validation failed.

TaKKe MoryT npuxoauTb ownbKkKu B AnanasoHe —11000-11999. 31o KoAbl OWMBOK, KOTOPbIe BEPHYAa TOProBas cMcTema
MocKkoBckol 6upxu (ASTS). YTo6bl MONYYNTL HOMEP OLIMBKM TOProBoi cuctembl ASTS, HYXKHO M3 BHYTPEHHEro Homepa
owmnbKK BbldecTb 11000. OnuMcaHne TaKMX OLLIMBOK KNMEHT MOKET Yy3HaTb U3 IOKYMEHTALMN K TOProBon cucteme ASTS.
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NcTopua nsmeHeHwui

MpunoxeHue B. UcTopnAa nUsmeHeHUM
UcTopua usmeHeHun

Bepcna 0.3 4 noHAa 2014 roga

1. U3meHeH dopmaT cooblieHma ana kaHana OrderBook: nobasneHo none PricelLevel_offset; konnuectso 3anuceit Bno-
YKeHHOM rpynnbl PriceLevel Tenepb MoXeT 6bITb MPON3BObHLIM

2. U3meHeH dopmaT cooblieHna ansa KaHana BestPrices: nobasneHo none BestPrice_offset; konnuecTtso 3anuceit Bio-
YKEeHHOM rpynnbl BestPrice Tenepb MoKeT 6bITb NPOMU3BOAbHbLIM

3. UameHeH popmaT coobuieHmna CommonUpdate: gobasneHo none CommonEntry_offset; konnuuectso 3anuceit Bno-
»KeHHol rpynnbl CommonEntry Tenepb MoKeT 6bITb NPOM3BO/IbHbIM

4. N3meHeH popmat coobuieHnit SnapshotStarted n SnapshotFinished: nob6asneHo nose server_time nepsbiMm Noc/e 3a-
ronoska frame

5. W3ameHeH nopagok nonew B coobleHunnx Heartbeat n EmptyBook: none server_time ctano nepsbim Noc/ie 3aros0BKa
frame

6. M3ameHeH dopmat coobuieHms Report (oTBeT cepBepa BxoAa): sobasneHo nose addresses_offset; konnuectso 3anucen
BNOXKEHHOW rpynnbl addresses Tenepb MOXKeT 6bITb NPOU3BObHbLIM

7. UameHeH popmat coobuieHns ResendReport: pasamepHocTb nons status ysennyeHa go int2

8. UameHeH popmat coobuieHns TopicReport: pasamepHocTb noneit status 1 marker ysennyeHa go int2

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

10.M3meHeH nopsaaoK nonei B KomnoHeHTe gate_header: server_time, source_id, clorder_id, user_id
11.M3meHeH NopsaoK 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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