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UcTopua usmeHeHun

Bepcua 1.12.0, 30 HosbpAa 2016 roga

1. B KomnoHeHTe Period gobasneHo nosTopstoweecs none markets.

2. B coobuieHum Instrument nsmeHeHo 3HadeHue nons msgid.

3. B coobuweHun Trade gobasneHnbl nons order_id, exch_orderid, exec_market 1 dir, » uameHeHo 3HaueHune nons msgid.

Bepcua 1.11.0, 23 mapTa 2016 ropa
[Job6asneHo coobueHne Market B kKaHan Instruments.

Bepcua 1.10.1, 16 ¢peBpans 2016 roaa
YTOUYHEHbI orpaHuYeHus ansa coobuieHma LimitRequest

Bepcua 1.10.0, 24 pekabpa 2015 roga

1. Job6aBneHa BO3MOMKHOCTb USMEHEHUSA PUCK-NAPAaMETPOB NO COYETAHUIO MHCTPYMEHTA M YHaCTHUMKA.

2. [obasneH KomnoHeHT extra_data B coobuweHune PositionUpdate.

3. B coobuieHun Trade yaaneHo none amount_rest_extra, 4ob6asaeHbl KOMNoHeHTbI clr_repo_deals u transfers n nsme-
HeHO 3HayeHue nona msgid.

4. B coobuweHnumn User gobasneHbl nona login_flags v rights_flags n nsmeHeHo 3HayeHue nona msgid.

5. B coobueHun Instrument go6asneHbl nons is_test, te_id u be_mode, yaaneHo none reserved 1 MU3MeHeHO 3HayeHue
nona msgid.

6. B komnoHeHTe Underlying nobasneHo none flags u usmeHeHa pasmepHoCTb nons qty.

7. W3meHeH cocTaB KOMMOHeHTa clr_deal.

Bepcua 1.9.0, 2 nona 2015 ropa
MN3meHEH nopanok noneri trade_mode_id 1 reserved B Tabaunue gns coobuwenuns Instrument

Bepcna 1.8.0, 19 utoHAa 2015 ropa
MN3meHeH dpopmaT coobuieHma Instrument: pasmepHocTb nons trade_mode_id ymeHblueHa Ao AByX 6aliT, nepen HUM
nobasneHo nosne reseved

Bepcua 1.7.1, 4 uioHAa 2015 ropa
YTOUYHEH 3aro/s10BoK coobuwenus LimitReport

Bepcua 1.7.0, 12 mana 2015 ropa

1. Nlob6aBneHbl cOOOLLEHMA ANA U3SMEHEHWNA PUCK-NAPaMETPOB.

2. OobaBneH NOTOK pUCK-NapameTpoB.

3. B npunoxkeHnn Kodel owubok pobasneHbl HoBble Koabl ownbok: DENY_CLIENT_ACCOUNT, BAD_SOR_EXCHANGE,
BAD_TYPE, BAD_VALUE, AMBIGUOUS_TYPE, INSUFFIC_BLOCKED_ASSETS 1 owmnbku ¢ Kogamu B agnanasoHe ot 8300
0o 8325.

Bepcua 1.6.1, 25 mapTa 2015 roga
YTo4YHeHa nocneposaTebHOCTL 3anucent nons [fee rate].

Bepcua 1.6.0, 20 ¢peBpana 2015 roga
1. Job6asneHo nosne accrued_interest B coobuieHmm Spot.
2. Job6asneHo none individual_retirement_account 8 coobuweHun Client.

Bepcusa 1.5.0, 11 despana 2015 roga

. B noToku nHcTpymeHToB fob6aBneHo coobuwerue TradinginstrumentLimits.

. Job6asneHbl nona limit_up u limit_down B coobweHune Instrument.

[JobasneHo none is_ext_close B coobweHne TradeModes.

. YTouyHeHO noBegeHue Wo3a npu oTnpasaeHnn ysegomneHma TopicReport.

. JobasneHo HoBoe none extra_ref n nsmeHeHa paamepHocTb nons extral B coobuweHnm Trade.

. JobasneHbl nona reg_num, iissuer_name, issuer_country, face_value, face_value_currency, total_amount,
security_type, issue_date un quotation_list ana coobueHua Issue.

7. OobasneHbl nons reg_num, issuer_name, issuer_country, face_value, face_value_currency, issue_amount,

security_type, issue_date u quotation_list Ana coobleHuma Bond.
8. [obaBneH NOTOK Map*KMHaAMbHbIX CTaBOK (cm. 2.8.4).
9. B coobuweHunmn Bond nepenmeHoBaHo nose maturity_date B maturity.



10.,Jo6asneHbl ownbru 1115, 1315, 1316, 8103, 8104, 8105, 8106 n 8201 B Tabanuy Kogos oWMOOK.

Bepcua 1.4.7, 15 pekabpsa 2014 roga
[JobasneHo 3HauyeHue 3 B nose entity_type ana komnoHeHTa account_entity.

Bepcua 1.4.6, 28 HosbpAa 2014 roga
Jo6aeneHbl ownbKkm 9103, 9205, 9300, 9400, 9401, 9402, 9500, 9600 1 9601 B TabMLYy KOA0B OLIMBOK.

Bepcua 1.4.5, 20 Hos6pa 2014 ropa

1. Jo6aBneHo HoBOe 3HauYeHWe B Nose mode AnA KomnoHeHTa Period.

2. [obasneHbl HOBble 3Ha4yeHMA B none flags.

3. MoToku Trades.Transfer n Trades.Trade He peKomeHAYOTCA ANA UCMONb30BaHUA, TaK KaK B NOCAeAYOWUX BEPCUAX
cuctembl ByayT OTCYTCTBOBATD.

Bepcusa 1.4.4, 29 oktabpa 2014 ropa

1. NobasneH pasgen "MoctaBka" B pasgen "MoTOK KNMPUHIOBbLIX CAENOK U NepeBoaos".
2. B nonsax type u scalping_type B coobweHnmn Instrument UsmeHeH CNUCOK 3HaYEHUA.
3. AKTyanu3nMpoBaHbl NOTOKMU MHCTPYMEHTOB.

Bepcua 1.4.3, 9 oktabpa 2014 roga
YTOYHEHO HauMeHoBaHMe coobLeHMA M NOTOKa cnpaBovHMKoB ClientGroup.

Bepcua 1.4.2, 1 oktabpa 2014 roga

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

. B noTokuM nHcTpymeHTOB fo6aBneHo coobuweHune TradingInstrumentStatus.

. ameHeHa pasmepHocTb Nossa code B coobuieHuax Currency, Issue, Spot, Futures u Bond.
. N3ameHeHa paamepHOCTb Nonsa symbol B coobueHunn Instrument.

Jo6aBneH KOMNOHeHT instrument_status 8 KomnoHeHT Exchangelnstrument.

B coobuweHuun Instrument none status sameHeHO KOMNOHeHTOM instrument_status.
[JobaBneHo none ver B oTyeTe cepeepa BXoaa.

. YTOYHeHO noBegeHue W/o3a Npy nepesanpoce coobuieHuni (cm. 2.3.6).

. YTouHeHa pasmepHocTb nona fee B8 KomnoHeHTe clr_deal.

Bepcua 1.3, 26 asrycta 2014 roga

. B notokun nHctpymeHToB obasneHo coobuieHne Bond.

. U3ameHeHo 3HaveHne msgid coobuieHuna Trade.

. B komnoHeHTe clr_deal yaaneHo none buyback_amt n gobasneHbl nona deal_amount u accr_interest.
. B komnoHeHT deals gobasneHo none buyback_clr_id.

. YTO4HEeHa HenpepbIBHOCTb HYMepaL M cooblueHuii (cm. 2.3.4).

u b WN

Bepcua 1.2, 31 uiona 2014 ropa

1. M3meHeH TUN AaHHbIX Noas amount B coobueHuax LimitRequest n LimitReport.

2. UN3ameHeH TMN gaHHbIX Nosa amount_rest B coobuieHnn LimitReport.

3. UameHeH TUN gaHHbIX nonelt free, reserve, current n income B coobuweHnn FundsUpdate.
4. M3meHeHa pa3mepHoCTb noas source_id B KomnoHeHTe t_OTCCode.

5. Job6asneHo coobuieHne CombinedCommodity B NOTOKN MHCTPYMEHTOB.

Bepcua 1.1, 30 uioHA 2014 ropa

. 3ameHeH TMn gaHHbIX nonei type n tags B coobuweHnmn User.

. UameHeHa pasmepHocTb noseit source_id, desc n desc_ru B coobueHmmn OTCCode.
Job6asneHo none member_id B coobweHne OTCCode.

. U3ameHeHa pasmepHocTb noselt desc, desc_ru u segregation_type B coobuweHnn ClearingAccount.
. 3ameHeHa pasamepHOCTb Nosiei name 1 name_ru B coobueHnn Member.
JobasneHo none member_code B coobuweHne Member.

. N3meHeHa pasamepHOCTb Nosein name 1 name_ru B cooblieHuu Client.

. 3ameHeH TMn gaHHbIX Nona tag 8 coobuweHun Client.

. M3meHeHa pasamepHOCTb Nosien name 1 name_ru B coobueHun ClientGroup.

10 M3meHeH TMn gaHHbIX Noaa tag B coobwernn ClientGroup.

11.lo6aBneHo none cfi_code B coobuieHmne Currency.
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12.M3meHeH TMN gaHHbIX nonel code, desc, desc_ru u section B coobweHnn Currency.

13.M3meHeH TUN gaHHbIX nonei code, desc, desc_ru 1 section B coobuieHnn Issue.

14 lo6asneHbl nons isin u cfi_code B coobuieHme Issue.

15.M3meHeH TMN AaHHbIX nonei code, desc, desc_ru 1 section B coobuieHun Spot.

16.[lo6asneHo nosne cfi_code B coobuieHme Spot.

17 M3meHeH TMN gaHHbIX nonel code, desc, desc_ru, section n exec_type B coobiuieHuun Futures.
18.M13meHeHa pa3mepHOCTb Nosieit name U name_ru B coobweHnmn TradeModes.

19.M3meHeH TMN AaHHbIX nonei symbol, desc, desc_ru, status, fee_schema u curr_price B coobuieHumm Instrument.
20.YpaneHbl nons desc u desc_ru us komnoHeHTa OTCCode.

21.[006asneHo none member_id B KomnoHeHT OTCCode.

22 .M3meHeHa pa3mepHOCTb NosA type B KomnoHeHTe ExchangeAccount.

23.3meHeH TUN gaHHbIX nonen code_group, code u code_extra B KomnoHeHTe Exchangelnstrument.
24 M'ameHeHa pa3mepHOCTb Nosia mode B KomnoHeHTe Period.
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2.46. dopmat coobuieHns Bond: msgid=935, PazsMepP ANMHAMUUECKUM ..cuvnrnirenireinateietetieneternetereteraeneaaenerarnann 39
2.47. dopmat coobuieHunsa TradeModes: MSgid=941, SIZE=221 ....cuiriiiriiii i e e e ens 40
2.48. dopmat coobuieHna Market: msgid=936, SIZE=220 ......ciuiuiinitiii e e aa 41
2.49. dopmaT coobueHus Instrument: msgid=963, PazMeP ANMHAMUUECKMUM ....ueuirinireinineieneieeereeieteaeneraenareeaanns 41
2.50. dopmat coobuieHus TradinglnstrumentStatus: msgid=2031, SiZ€=96 ........ccviiiiiiiiiiiiiiiieiie e e aeeaaaas 43
2.51. dopmat coobuieHns TradinglnstrumentLimits: msgid=2032, SiZ€=42 .........couiiiiniiiiiiiei e 43
2.52. dopmaT KOMMNOHEHTA Clr_deal: PAa3MEP 85 BAMTOB ......cvuiuitiiit it ettt e ee et ee et e et e et e e et e e et eaeaeaaeneaaenaans 44
2.53. dopmaT KoMmnoHeHTa clr_repo_deal: PasMep 126 BaMTOB ....cuiuiriiniieiiteiee et eeet e et et e e e et eerereaeaeneanaes 44
2.54. dopmaT KOMMNOHEHTa coupon_payment: PAsMEP 16 BAMTOB ........oeuiuiiitiieiet e e e e e e e aeeaeaaens 45
2.55. dopmat KoMNoHEHTA deal: PAZMEP 20 BAMTOB .....cuuiuiiit ettt e e e et e et e e et e e e et e e te e e et eseteeeneraenaanan 45
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2.56. dopmaT KoMmnoHeHTa ExchangeAccount: PAsMEP 36 BAMTOB ....c.evueuireinieiieteieee et e e e e e et e ene e eneaeeneeeenees 45
2.57. dopmaT KomnoHeHTa ExchangeClient: PasMeP 18 BAMTOB ......c.evuiniiiiniieii et e e e e e e e e e e enennas 45
2.58. dopmaT KomnoHeHTa Exchangelnstrument: pasmep 61 BaMT ......cueuiiniiiiiiiie e e e ens 45
2.59. dopmaT KOMNoHeHTA extra_data: PAsMEP 11 BAMTOB ...c..vuiuiinieiiie e e et e e e e e e e e e e e e e ee e eeneanees 46
2.60. dPopmaT KOMMOHEHTA iNSTrUMENt: PA3MEP 6 BAMTOB ...vuvuirinieiiet e et eteeet et et et e et e eteeeeeaeneaaeneaaeneaens 46
2.61. dopmaT KOMMNOHEHTaA instrument_status: PA3MEP 4 BAMTA ..euvuieiininiiei e et e e e e e ee e e e ene e enaeaenes 46
2.62. dopmat KomnoHeHTa t_OTCCode: PA3MEP 18 BAMTOB ...cuuvuieienieiieneieeiee e et et et e e e e e e e een e e e e aaeneaaenaeaenees 46
2.63. dDopmaT KOMNOHEHTA Period: PAsMEP 26 BAMTOB ..cuiuiuiriiieee et e e e et et e et ee e e ea e en e e e e eneteeneneanenaanan 46
2.64. dopmaT KOMNOHEHTA transfer: PA3MEP 43 BaMTa .uovuiuiuiiitiii et e et et e e e e e e et e e e e ene e enaaeanenns 47
2.65. dopmat KomnoHeHTa Underlying: Pasmep 15 BaMTOB ....uiuiuuiniiie et eeee e e et e e e et e et e e en e e eneaaeneneens 47
2.66. POpMaT KOMMOHEHTA aCCOUNT: PASMEP 36 BAMTOB ...uvuivninieiiieeeeneteeneteeet et et ee e eteeaeaeeeneaaenaanenetaenanaenanns 48
2.67. dopmaT KOMNOHEHTa account_entity: PAZMEP 21 BaMT ..ouiuiir i e e e e e e e e e e e eaeana 48
2.68. dopmaT KOMMNOHEHTA gate_header: PA3MEP 46 BAMTOB .....cuiuiuerieet et ieetee et eete e ene e ene e eeneeeneeaaneaaenns 48
2.69. dopmaT KOMMOHEHTA OTCCOAES: PASMEP 32 BAMTA +uvurninirininereneteeneteeet et eteneteeneaeeeneanrnetaenetaenenrenenaens 48
2.70. dopmaT KOMMNOHEHTA topic_header: PA3MEP 22 BaMTA ..ucuiuiiniriiie e e e e et et e e e e e e e e et e e e teeneneanenaanan 48
2.71. dopmaT KoMNoHeHTa user_header: PasMeEP 20 BaAMTOB .....ovuiuiieinieieet it e e et e eea et et e e e eareneteeeneenenaanenaans 48



B3aMMO,EI,eI7ICTBMe C WAr3om

1. Bsammopgencrsme c WAO30M

1.1. U3meHeHue rmmuTa

[N TOro 4tT06bl U3MEHWUTH IMMUTLI ANA KNUEHTOB MO MHCTPYMEHTY, KAUEHTY cledyeT HanpasuTb B LU/KO3 TOProBoi naat-
dopmbl 3anpoc LimitRequest. 3anpoc fonKeH coaeprKaTb naeHTUdMKaTop 6anaHCoBOro MHCTPYMeHTa B noAe balance_id,
JIMMUT MO KOTOPOMY A0/KEH BbITb M3MeHeH. (O 6anaHCoBbIX M TOProBbIX MHCTPYMEHTaxX cM. OnucaHue UHCMpPYMeHmos.)

JIMMUT MOKeT BbITb YCTAHOBEH A8 KNMEHTCKOro Koaa, rpynnbl KAUMEHTCKUX KoAoB, aHanuTudeckoro TKC nam TKC. Us-
MeHEeHWe IMMUTA JOCTYNHO B BUAE YMEHbLIEHUA UM yBENYEHMSA. B nosie amount KAMEHTY HEOBXOAMMO YKa3aTb 06beM,
Ha KOTOpbI ByAeT USMEHEH IMMMUT.

HekoppeKTHbIi 3anpoc LimitRequest 6yaet oTknoHeH (BCneAcTBME HeBEPHbIX 3Ha4YeHuit) coobueHnem RejectReport. B
OTBET Ha KOPPEKTHbIN 3anpoc Toprosas NaatGopma BbIlWAET KAMeHTy oTdyeT LimitReport.

PucyHok 1.1. Nopgaya 3anpoca Ha USMEeHeHue AMMUTa

LimitRequest: clorder_id=A
>
LimitReport: clorder_id=A, op_id=B
<€
Cucrema a) ycriewHsil 3anpoc Ha U3MeHeHue Aumuma W03
TOprosoiu
nonb3oBarens L .
LimitRequest: clorder_id=C cUCTEMbI
>
RejectReport: clorder_id=C
<€
6) omksoHeHUe 3anpoca Ha usmeHeHue AUMuUma

1.2. Noanucku

Monb3oBatensim TOprosoi nnatdhopmbl AOCTYNHbI ABa BUAA MOAMUCOK — KYPHA/NIMPYeMble M HeXKypHaiupyemble.
B »KypHa/nMpyeMoM NOTOKe TPAHCMPYHOTCA AaHHbIE, KOTOPbIE aKTya/lbHbl BHE 3aBUCMMOCTU OT BPEMEHU UX MOJYyYeHUs,
Hanpumep CNUCOK CAENOK. B HEXXypHaMpyemom NOTOKe NepesatoTcs Takue 0BHOBAAIOWMECA AaHHbIE, B KOTOPbIX Hau-
60/1ee BaXKHO aKTyasIbHOE COCTOAHME.

MoZAn1CcKa Ha NOTOK AOCTYMHA B OLHOM M3 ABYX PEXMMOB — Cpe3 AAaHHbIX U Cpes3 C Noc/eAyrlmnumMmn o6HOBNEHUAMMU.
[ns KypHanuMpyembIx aHHbIX CPe3 NpeacTaBAseT cobow BCHO MCTOPUIO COOBLLEHUI C HaYala TOProBOro AHSA. s Hexyp-
Ha/IMPyeMbIX AaHHbIX Cpe3 — 3T0 06beAUHEHNE aKTYa/IbHOTO COCTOAHMSA BCex NoKasaTenei. ObHOBNEeHWUA NpeACTaBAAlT
coboit oTaenbHble coobleHus, opmupyemble U NnepesaBaemble KIMEHTY MPU HACTYNAeHUU COBbITUS.

CoobLueHMA KaxkA0oro NoToka 06/1a4atoT CKBO3HOM Hymepaumeii topic_seq. MOCKONbKY KAMEHT NoayYaeT AaHHble B COOT-
BETCTBUM C NPaBaMM A0OCTyNa NOTMHA, HYMepauua HanpasasemMblX KAUeHTY CoobLeHui ByaeT NpepbIiBHON.

[ns opraHnsaumm noANMCKM K MOTOKAM MCMONb3YOTCA KNMEHTCKMe 3anpocbkl TopicRequest n TopicCancel v ysegomnenus
TopicReport n TopicReject.

1.2.1. 3anpoc noanncKku

[na nogKntoueHUs K NoAnUCKe KAMEHTY clefyeT OTNpaBuThb B W03 TOProBoi naatdopmbl 3anpoc TopicRequest, ykasas
B HEM UAEHTUPMKATOP NOTOKA topic U perMm NnoayyeHus AaHHbIX mode.

BO3MOXHOCTb 3anpoca Avana3oHa coobLeHnid NoToka (NocpeacTBOM 3a4aHMA NMePBOro U NOC/AeAHero 3anpatmMBambIx
HOMEPOB) 3aBMCUT OT PEXKMMa V1 TUMa NoToKa. MNPy 3anpoce AaHHbIX }KYPHAJIMPYEMOTO NMOTOKa MOKET BbITb YKa3aHa HUK-
HAA rpaHM1LLA HOMEPOB B MoJie topiC_seq; B TO e Bpems Npu 3anpoce CPesa }ypHaMpyemoro noToka KJAMEHT MUMEeT BO3-
MOKHOCTb 33aTb BEPXHIOIO rPaHULLY A8 HOMEPOB NoslyYaembix coobLeHuit B nose topic_segend. Mpu 3anpoce HexKyp-
Ha/ZIMPYEMbIX JaHHbIX KIMEHT HE MOXET yKa3aTb Anana3oH HOMEPOB.
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B OTBET Ha KOPPEKTHbIN 3anNpoc KAMEHTY byaeT HanpasaeHo yBegomaeHue TopicReport, nocae KOTOPOro cieayeT OXu-
[aTb Nosy4YeHun coobLLeHul ¢ AaHHBIMU MO NOAMMUCKE.

Ecnam B 3anpoce yKka3aHbl HEKOPPEKTHbIE 3HAYEHWA, 3aNPOC ABNAETCA NMOBTOPHLIM UAN HE MOXKET BbiTb BbIMOJAHEH, OH
6yaet oTknoHeH coobuweHnem TopicReject.

PucyHok 1.2. 3anpoc nognucku U noayvyeHue AaHHbIX

TopicRequest: topic=E, topic_seq=0, mode=1

\

TopicReport: topic=E, topic_id=F, status=1, market=0,

topic_lastseq=20, topic_lastsegsent=0 Linto3
Cuctema | pic_| g=20, topic_ gsent= TOprosoi
nonb3oarens
Mony4eHue danHbix nodnucku (topic_id=F, topic_seq=1, R

user_id=G, account=H, client_id=J, instrument_id=K, match_id=L)

A

1.2.2. OTmeHa NOANUCKU U NOBTOPHbIN 3anpoc

[N Toro uTo6bl NPEKPATUTL NOYYEHUE COOBLLEHUI C AaHHbIMWU NO NOANUCKE, KINEHTY CiedyeT HanpaBuTb B LU/KO3 TOp-
roBol naaT$opmbl 3aNpoc Ha oTMeHy nognucku TopicCancel, ykasas B Hem ugeHTUOUKATOP NoToKa topic uam topic_id.

B oTBET Ha KOPPEKTHbII 3aNPOC KNMEHT NOAyunT yBegomneHue TopicReport n noanucka 6yaet oTMeHeHa; Nnpy 3ToM no-
che yseaoOM/1eEHNA B TeHEHME HEKOTOPOTo BpeMeHN MOryT npnxogaunTb C006LLI,EHVIF| C AaHHbIMW. Echns 3anpoce yKasaHbl
HEKOPPEKTHbIE 3HAYEHMA NI OH HE MOMKET ObITb BbINOJIHEH, TO 3TOT 3anpoc byaeT oTKNOHeH coobuweHnem TopicReject.

Mpw paspbiBe coegMHEHMA BCE NOAMUCKN aBTOMATUUYECKN OTMEHAIOTCA.

Mocne oTMeHbl NOANMUCKU KAMEHT MOXKET MOBTOPHO 3anpoCcuUTb NOANMUCKY, YKa3aB HoMep topic_seq, Ha eaunHnuy 6onbue,
4yemy nocnegHero noay4eHHoOro COOﬁUJ,eHMFI.

PucyHok 1.3. OTmeHa Nno4NUCKX M NOBTOPHbINA 3anNpoc NOANUCKU

TopicRequest: topic=E, topic_seq=0, mode=1

\/

TopicReport: topic=E, topic_id=F, status=1, market=0,
topic_lastseq=G, topic_lastseqsent=0

MonyuyeHue daHHbIX nodnucku (topic_id=F, topic_seq=n,
user_id=G, account=H, client_id=J, instrument_id=K, match_id=L)

TopicCancel: topic=E, topic_id=F

\J

e TopicReport: topic=E, topic_id=F, status=2, market=1, Wnio3 .
e M topic_lastseq=G1, topic_lastseqsent=n TOProBOH
cucTembl

a) ommeHa NoonucKu

TopicRequest: topic=E, topic_seq=n+1, mode=1

\ 4

TopicReport: topic=E, topic_id=F, status=1, market=0,
topic_lastseq=G1, topic_lastseqsent=n

A

MonayyeHue daHHbIx nodnucku (topic_id=F, topic_seq=n+1,
user_id=G, account=H, client_id=J, instrument_id=K, match_id=L)

6) noemopHas nodnucka
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2. Cneundunkauma 6MHaAPHOro NPOTOKONa

2.1. Tunbl paHHbIX

B coobuieHuax Toprosoi nnatGopmbl MCNOAb3YeTCA NoPAaAoK baiTos little-endian (Takolt e, Kak B npoueccope x86), ero
e cneayeT UCNoAb30BaTh KANEHTY.

asciiN — cTpoka anvHoi N 6aiT, coctoswasn u3 ASCll-cumBo10B (LMPP M MPONMUCHBIX U CTPOYHbIX TATUHCKUX BYKB); HEenc-
NoMb3yemas YacTb CTPOKM 3aMnoHAETCA HyNeBbiMU BaiiTamu.

charN+1 — cTpoka B Kognposke UFT-8 paamepHocTbio N+1 6ainT. MocneaHNM 3HaKOM A0/1KeH HbITb CUMBOA KOHL,A CTPO-
KM — HyneBoi 6aiT; Taknm obpasom, pakTuyeckasa ganMHa CTPOKM He MOXKeT npesbiwaTb N. Hencnonb3yemas 4acTb CTpo-
KU1 3aMonHAEeTCcA HyneBbiMK bariTamu.

o o o 2
dec2 — 8-6aiiTHOE LenoYncaeHHoe npeacTaBiaeHme AecaTYHOM Apobu, yMHOXKEHHOM Ha 107,
o o o 8
dec8 — 8-6aliTHOe LenoyncaeHHoe NnpeacTaBiaeHme 4ecATUYHOM Apobu, yMHOXKeHHOM Ha 10°.

decn — nocnepoBaTenbHOCTb U3 9 BAWT, M3 KOTOPbLIX NepBble 8 BAWT ABNAIOTCA LLENOYMUCAEHHDBIM NpeacTaBaeHnem ae-
CATMYHOM Apobu, yMHOXeHHOI Ha 10", npu 3Tom n yKasaHo B nociegHem 6aliTe NOCAeA0BaTENbHOCTY U €r0 3HaUeHme
OOJIXKHO bbITb B AnanasoHe ot 0 ao 8.

intN — uenoe umcno pasamepHocTbio N 6ainT.
time4 — 4-6aiiTHOE LeN0e YNCNO, BbiParkaloLee KOMYECTBO CeKyHA, OT Havyana anoxu Unix (1 auBapa 1970 roaa).
time8n — 8-6aliTHOE Lenoe YNCcno, BbiparkatoLlee KONNMYEeCTBO HAHOCEKYHA, OT Havana anoxum Unix.

time8m — 8-6aliTHOeE Lie/ioe YMCAO, Bbipaykatolilee KOIMYECTBO MUAIMCEKYHA, OT Hadyana anoxu Unix. B cayyae ecam none
C 3TMM TMNOM AaHHbIX 0603Ha4aeT Aaty, To caedyeT UrHOPUPOBaTb YacTb 3HAYEHMA, OTHOCALLYIOCA K Yacam, MUHYTaM,
CeKYHAAM U MUANUCEKYHAAM: TO €CTb MCMO/1b30BaTh Lie/10e 3HauYeHue (C OKpyraeHMem B MeHbLLIYIO CTOPOHY) OT AeneHuns
Ha 86 400 000.

2.2. CepBep BXoaa

CepBep Bxoaa npeaocTasaseT agpec (IP-agpec v NopT) 414 NOAKAOYEHMSA K WAO3Y TOProBoi naatdopmbl. Mepes, Kax-
ObIM NOAKNOYEHNEM K LINIO3Y KAUEHTY HEOBX0AMMO 06paTUTLCA K CepBepy BXoAa: OTNPaBUTbL 3aMpoc Ha NpeaocTase-
HWe agpeca, NONYYUTb OTBET, 3aKPbITb COEANHEHME C CEPBEPOM BXOZA M 3aTeM NOAKAUNTLCA K LWAKO3Y NO NOAYYEHHOMY

agpecy.
Agpec ana focTyna K cepBepy BXO4a YKasaH B cripaBoYHom daiine Cemeesoe nodkaoyeHue.

YCTaHOBMB COeAMHEHME C CEPBEPOM BX04a, KNMEHT nepeaaet coobuieHmne Hello. B aTom 3anpoce HeobxoaMmo yKasaTb
JIOTVH 1 Napo/b, NPX 3TOM COeAMHEHMNE C CEPBEPOM BXOAa A0/XKHO BbiTb YCTaHOBAEHO ¢ IP-agpeca, aBTOPU30BaHHOMO
ONs JaHHOTO NoruHa npu peructpaumm. CooblueHme BKAOYaeT B ceba cecCMOHHbINM 3aronosok frame (cm. 2.3.1).

Tabauua 2.1. dopmar 3anpoca Hello: msgid=1, size=32, seq=0

CmewieHue Mone Tun OnucaHue

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

B oTBeT Ha 3anpoc cepBep BXo4a NepesaeT oTBeTHoe coobuieHne Report, KoTopoe npu status=0 coaepKUT NOBTOPSAIOLLY-
tocs rpynny nosei addresses; KoAMYeCTBO 3anNuncelt rpynnbl B Nosly4eHHOM cOObLEeHUN YKa3aHo B none addresses_count.
(MoapobHee 06 06paboTKe NoBTOpAtOLLEMCA FPpynnbl CM. 2.5.) Fpynna BKAloYaeT B cebs nona type (NpuM3Haku Wwato3a) u
addresses (agpec xocTa 1 nopTa Wnt3a). MprU3HaKK W33 MOryT KOMBUHUPOBATLCA.

10
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B Te4yeHMe HEKOTOPOro BpemMeHM Nocae OTBETA TOProBo NAaTGOPMbI L3 C YKa3aHHbIM afpecoM OXKUAAET KMEHTCKO-
ro NOAKNOYEHUA NMOCPEACTBOM AaHHOTO /I0TUHA. B ciyyae Heyaaum peKomMmeHAyeTcs COBEPLIUTL elle ABe NOMbITKU Noa-
K/IIOYEHUA C MHTEPBAIOM B NMOJICEKYHAbI. ECv bl yKa3aH HeBepHbIA MAeHTUMKATOP N0rMHa U/Mav naposib MM6o orvH
3a6/710KMpOBaH, 0TBETHOE CO0bLLEHME ByaeT coaepKaTb 3Ha4YeHue status=1.

Tabauua 2.2. dopmar oreeTa Report: msgid=2, seq=0, paamep AMHaMMUUYECKUI

CmewieHue Mone Tun OnucaHue
[frame] frame CeCcCcMOHHbI 3aronoBoK
0 status int2 CraTtyc 3anpoca. 3HayeHuA:

¢ 0 (ycnewHbll 3anpoc),
¢ 1 (OTKNOHEHME: HEBEPHbIN IOTMH UK NAPOb)

2 reason charl127+1 TekcToBOE OnNucaHue cTaTyca

130 addresses_offset |int2 CmeleHne nepsom 3anmcu rpynnbl addresses OTHOCUTENBHO Havyana
OaHHOro nons. 3HayeHue: 4

132 addresses_count |int2 Konuuectso 3anuceit rpynnbl addresses
> [addresses] addresses Cnuncok agpecos

Ta6bnuua 2.3. Popmart KomnoHeHTa addresses: pasmep 52 6aiita

Mone Tun OnucaHue

type int2 Mpu3Hakn Wao3a, b6MTOBasA Macka. 3HaYeHus:

e 0x0 (No): oTcyTcTBYET;

e 0x1 (Trans): TpaH3aKLUMOHHbI;

e 0x2 (DropCopy): NpOCMOTPOBbIN;

e 0x4 (Risk): ynpasneHve puckamu;

e 0x8 (Dict): cnpaBoYHMKY;

¢ 0x10 (MD): BocCTaHOB/IEHNE PbIHOYHbIX AAHHbIX;
e 0x4000 (BackUp): pesepBHbIii

ver intl Bepcua npoTtokona
pad0 intl 3apesepBUpPOBaHHOE NoJe, 3aN0HAETCA HYNeBbIM BaiToM
address chard7+1 Aapec xocTa 1 nopTa W3a

2.3. O6bWwKi1 cecCMOHHbIU YPOBEHb

2.3.1. dopmupoBaHue n nepegava coobweHmn

CoobueHne 6MHApPHOro NPOTOKO1a COCTOUT U3 CTPOTO onpeaeneHHoro Habopa nonen 1 npeacTasnseT coboit nocneao-
BaTeNbHOCTb M3 3HAUYEeHMI 3TUX Nonein. Kaxaoe cooblieHne HauMHaeTCs C 3aroloBKa — KomnoHeHTa frame, coctoAwero
M3 Tpex nosei, B KOTOPbIX yKa3aHbl pasmep, NOPAAKOBbIA HOMep coobuieHua 1 Tun coobuieHna. Pasmep coobuieHuns
BbIYMCNAETCA KaK A/MHa BCcero coobuweHna (McKAtoyan 3aronosok frame) B 6aitax. JanHa coobeHMa KOHCTaHTHa Ans
KaXA,0ro TMNa, 3a UCKNHUYEHNEM COOBLLEHMI, COAepKaLLMX NOBTOPAIOLLME FPYNbl.

CdJOpMVIpOBaHHbIe COO6LLI,EHVIF| nepenardTca BHYTPU CETEBOIO NakeTa Kak Nnocsiea0BaTe/IbHOCTb 6anT.

Tabauua 2.4. dopmart KomnoHeHTa frame: pasmep 12 6aiiTos

Mone Twun OnucaHue
size int2 JOnunHa coobuieHmna 6e3 yyeTa 3arosiosKa frame B 6aitTax
msgid int2 Tun coobuieHns

11
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Mone

Tun

OnucaHue

seq

int8

MopsaKoBbIM HOMep coobLieHun

2.3.2. UHnymanmnsauyma ceccum

Ceccua ycTaHaBAMBAETCA B pAaMKaxX COEAUHEHUA MeXAay CUCTEMOWM KAMEHTA U LWIIHO30M TOpI'OBOVI FU'IaTd)OprI.

[N TOro 4To6bl MHULMMPOBATL CECCUIO, KIMEHT NOC/Ee NOAKNOYEHUSA K LUKO3Y TOProBoi naaTdhopmbl OTNPaBASET CO06-
weHue Login, copepkawee naeHTUdUKaTop normHa login n naponb password. B oTBeT cepBep BbiCbllaeT coobuieHne
Logon. Mpu nonyyeHnn HeBepHO cHOPMUPOBAHHOIO COObLLLEHUA Login UM HENPaBMUABLHOIO JIOTMHA M NApPOIA W03 pas-
pbIBaeT coefUHEHME.

OAMH TIOTUH MOXKET UMETb TOJIbKO OZHY aKTUBHYIO CECCUIO BUHAPHOro NPOTOKONa. MpW NONbITKE MHULMAAM3ALMM BTOPOW
ceccum Toprosan naaTdopma B OTBET BbILL/IET OTKNOHEHMe Reject.

Tabauua 2.5. dopmar coobuieHuna Login: msgid=8001, size=37

CmelweHune Mone Tun OnucaHue
[frame] frame CecCcUOHHbIN 3aros10BoOK

0 login asciilé NoruH

16 password asciilé Maponb

32 reset_seq intl MNpusHak cbpoca HomepoB coobuie-
HUA NpeablayLero coeanHeHnaA. 3Hade-
HUA:
¢ 0 (no): npoaonKkeHne HymepaLmy;
e 1 (yes): cbpoc HomepoB

33 heartbeat_ms int4 MepunoguyHocTb 06MeHa coobleHnaMn
Heartbeat B munancekyHaax

Tabauua 2.6. Popmart coobweHuns Logon: msgid=8101, size=24

CmeweHune

Mone

Tun

OnucaHue

[frame]

frame

CeCccMOHHbI 3aronoBOK

last_seq

int8

Homep nocnegHero coobuieHus npu-
KN1afHOro YPOBHSA, AOCTYMHOIO K/NEHTY.
Ecan Homep oTanuaeTcs OT nocnegHe-
ro coobueHna, NOAY4eHHOro B npeapbl-
Aywen ceccum, TO caeayeT BOCMO/b30-
BaTbcA ResendRequest

expected_seq

int8

Homep cneaylowero oXKMaaemoro ot
KAMeHTa  coobuweHnsa  MpUKAagHOro
YPOBHSA

16

system_id

ascii8

NaeHTMOUKaTOp cncTembl

2.3.3. TakToBble coobLieHus

[N KOHTPONA COCTOAHMA COEAMHEHUA KANEHT U1 W03 06meHMBatoTcsA coobueHnammu Heartbeat. 31o coobuieHne gonx-
HO 6bITb OTNPaB/IEHO CTOPOHOM B C/ly4ae, ec/iM OHa He Nnepeaasana HUKaKUX coobLLeHMI (CeCCMOHHOro NMbo NpuUKnaa-
HOrO YPOBHA) B TeYEHME UHTEPBANA OXNAAHUA.

NHTepBan oXuaaHua 3agaeTca KAMEeHTOM NpU MHUUManu3aummn ceccum B none heartbeat_ms coobuieHua Login.

B cnyyae otcytcTBmA C006LLI.€HVII‘;1 OT NONb30BaTENA B TEYEHUE YCTAHOB/IEHHOTO MHTEPBA/sia OXULOaHUA CeEPBEP pa3pbiBaeT
coeguHeHue. KAneHTy pekomeHayeTca TaKoW e cu,eHapMﬁ KOHTPONA COeAUHEHUA.

12
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Tabauua 2.7. dopmart coobweHna HeartBeat: msgid=8103, size=0

CmewieHue Mone Tvun OnucaHue

[frame] frame CeccUOHHbIN 3aronoBoK

2.3.4. Homepa coobuwieHum

Bce C006LLI,EHMF| NPUKNAAHOIo YpOBHA O6ﬂa,£|,aIOT HOMePOM, YHUKa/IbHbIM B Te4eHUe TOProsoro gHA. COO6LLI,EHMFI Kaxaomn
CTOPOHbI ceccuun (LU}'IIO3a n KﬂMEHTa) nocne[0BaTe/IbHO HYMEPYHOTCA HAaTYypPaNbHbIMW YACAAMWN HAYUHAA C eAMHULBI. ITO
NO3BONAET, B YaCTHOCTU, 3anpallnBaTb U NepecbliNnaTb COO6LLI,EHVIF|, noTepAHHbIE NPU BHE3ANHOM pa3pbiBe coeanHeHUA.

COO6LLI.€HMHM CECCMOHHOro ypoBHA HOMeEpP HE NPUCBaNBAKOT: B NOJ1€ S€Q YKa3bIBAETCA HO/b.

[ns nopaeprkaHua nocnefoBaTeNbHON HyMepaL My CO0bLLEHNI, NPU MHULMANAN3ALMM ceccun B coobuieHmm Logon wntos
YKa3blBaeT HOMep Noc/iegHero OTNPaB/eHHOro TOProBoro coobueHmns B nose last_seq 1 oxungaemblin Homep cneaytole-
ro Toprosoro coobuweHua B none expected_seq.

LLInto3 HaKananBaeT COOBLLEHNA KAMEHTY TaKKe B OTCYTCTBUE NoAKAtoYeHMsA. [T03ToMy NpU YCTaHOBAEHUM CECCUMN KAu-
€HTa MOTyT OXKNAaTb COOBLLEHUSA, KOTOPbIE BbIIM HanpaBAeHbl eMy MeXay NoakatodeHmamu. Ecam last_seq, yKasaHHbIN
LU/THO30M, MPeBbIWaeT HoMep NocneaHero coobLeHna B NpeablayLeli Ceccum, TO KAMEHTa OXKUAAI0T COObLLEeHNMS, ele He
noayyeHHble M. X cnegyeT nepesanpocutb Npu nomoum ResendRequest.

Mpwn nonyyeHnn C006LL|,6HVIH C HOMepPOM, OT/IMYHBLIM OT OXMOAEMOro, W03 pa3pbiBaeT coeanHeHue. llocne paspbiBa
coeaAMHEHUA KIMEHTY cneayeT BHOBb NOOKNKOYNTBCA, NpeaABapUuUTesIbHO 06paTI/IBLIJI/1Cb K cepBepy BXxo4da, h BOCCTaHOBUTb
HOMepa C006LLI,EHI/II7I COrnacHoO 3Ha4eHnAMm, Nosly4yeHHbIM B c006u.|,eva| Logon ot wato3a. LWAwo3 HMKorga He HUUUMpyeT
U3MEHEHUNE OXKNAaeMOoro 3Ha4yeHnAa Homepa B Cayyae noayvyeHunAa C006LLI,EHI/IH C HOMepom, 6onbe OXungaemoro.

ToproBas niatoopma NoanepKMBaeT HEMPEPbLIBHYIO HYMepaLUuio COOBLLEHNA MeXAY TOProBbIMWU CECCUAMMU, B TOM YMUC-
/e TOproBbiMM AHAMU. [NA NPUHYAUTENBHOTO CHpoca HyMepaLmMmu KAUEeHTY HeOBX0AMMO NPU MHULMANM3ALMMU CECCUM
yCTaHoBUTbL dnar reset_seq=1 B cooblieHun Login.

2.3.5. UameHeHMe Homepa oXXugaemoro coobuieHus
KAMEHT MMeeT BO3MOXHOCTb M3MEHUTb 3HaUYEHME HOMEPa 0XXMAaemoro coobleHus y watosa. [ns 3Toro caeayer Hanpa-
BUTb coobLIeHne SequenceReset, ykasas B nose next_seq HOMep c/ieaytouero coobLieHns, KOTOPbIN caedyeT oXuaaTb

wato3sy. Mpur aTom HOBbI HOMEP He MOXKeT 6bITb MEHbLLIE TEeKyLWero sHa4eHunAa y wnr3a.

Tabnuua 2.8. dopmart coobieHna SequenceReset: msgid=8004, size=8

CmelweHune Mone Tun OnucaHue
[frame] frame CeccUOHHbIN 3aros10BoOK
0 next_seq int8 MopAagKoBblIA HOMep creadywero oT-
NpPaBAAEMOro KAMEHTOM CO0bLLeHMA

2.3.6. Nepe3anpoc coobweHnm

EC/M KNMEHT NoayYaeT oT cepBepa coobLieHMe C HOMepPOoM, BoAbLLE OXKMAAEMOT0, emy CiedyeT 160 nepecTasuTb CBOW
cYeTYMK, NMMBO 3anNpPoCUTb NPONYLLEHHbIE CO0BLLEHMA OT cepeepa nocpeacteom ResendRequest.

KAneHTy AOCTYNHbI ANA nepesanpoca coobLLeHns, OTNPaBAEHHbIE B TEYEHME TEKYLLErO U NPeablayL,ero TOproBbiX AHEN.
B cnyyae ecav KAMEHT NPUHYAUTENBHO 0BHYAAN HYMepaumio cooblueHuii (reset_seq=1 B cooblieHnm Login), To 3anpoc
Ha nepecbINKy Co0bLLEeHMI, OTNPaBAEHHbIX 40 COpoca HOMePOB, HEBO3MOXKEH B 1It0BOM Cayyae.

B 3anpoce ResendRequest Heob6x0oMMO yKa3aTb NepBoe COObLLEHME AMana3oHa 3anpalMBaeMblX COODLLEHUIA B none
from_seq v nocnegHee coobuieHne gruanasoHa B nose till_seq. Mpwu ykazanun knnentom from_seq=0 u till_seq=0 wnto3
nepeLuneT coobLLeHNA HAaUYMHAsA C HAMMEHbLLErO AOCTYNHOro Homepa. Ecamn Tonbko B nose till_seq ykaszaHo 3HaueHue
HOJ1b, TO B OTBET HA 3aMNpOC CEPBEP NepPeLL/IET BCe COOBLLEHUA 33 TEKYLLYIO TOPTOBYHO CECCUIO HaUMHasA c Homepa from_seq.
Takum 06pa3om, Bce BO3MOMKHbIE C/Iy4an NEPEYNCTIEHbI HUXKE:
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1. from_seq=n, till_seq=m — 3anpoc coobuwieHnit c n go m,

. from_seq=0, till_seq=n — 3anpoc coobuweHnit HauMHasa ¢ HAaMMeHbLUErO AOCTYNHOrO HOMepa A0 N,

3. from_seq=n, till_seq=0 — 3anpoc coobuieHnit HaunHasa c n 40 NoCAeAHEro AOCTYNHOro HoOMepa, Ho He bosiblle, Yem
MaKCMMaJIbHO OCTYMNHOE KOJ/IMYeCcTBO,

4. from_seq=0, till_seq=0 — 3anpoc Bcex A0CTYMNHbIX COO6LLEHMI, HO HEe BonbLUE, YEM MAaKCUMaNbHO AOCTYNHOE KOn-
YecTBo.

N

Mpv nepBoM NOAKAOYEHMM NOC/E AANTENIbHOTO NepepbiBa B paboTe pekomeHayeTcA ncnonb3oBaTb 3anpoc from_seq=0,
till_seq=0. B cnyyae ecnu nocne nepecbiiku W03 BepHeT m3seleHne ResendReport co ctatycom MORE, 10 cnegyet
OTNpPaBWTb elle OAMH 3anpoc, yKasas B nose from_seq Homep, Ha eanHuULy Bonblue, Yem y NnocneaHero nepecnaHHoro
coobuweHus, u till_seq=0.

[Junana3oH HomepoB 3anpallMBaeMblX COODOLLEHMI HE MOXKET NPEBLILLATL ONPEeLEeSIEHHOIO KO/IMYECTBA: OFPaHNUYEHME CM.
B AOKyMeHTe Cemesgoe nodkatoyeHue. ECnv KAMeHTYy HeobXo4MMO 3anNpocuTb 6oibliee KOANMYECTBO COOBLLEHMI, TO Che-
AyeT OTNPaBUTb HECKO/IbKO NOC/NeA0BaTeNbHbIX 3anpocoB. Mpn 3TOM HOBbLIM 3anNpoc, NPUCAAHHbIA A0 OKOHYaHWA ne-
PECLINKM WA30M COOBLLEHMI MO Npeablaywemy 3anpocy, byaet oTkIoHeH coobuweHnem ResendReport co cTatycom
DUPLICATE_REQUEST. (Mpwu ykasaHuu B 3anpoce till_seq=0 wnto3 nepegaet He 6os1ee MaKCMMaibHOIO KOANYECTBa Co-
obuieHuin.)

Tabauua 2.9. dopmart coobweHnsa ResendRequest: msgid=8005, size=16

CmewieHue Mone Tun OnucaHue
[frame] frame CeCcCcUOHHbI 3aroN0BOK
0 from_seq int8 Homep nepBoro coobuieHuna B Ananaso-
He
8 till_seq int8 Homep nocnegHero coobueHuns B ana-
nasoHe

B oTBET Ha BEpHO cHOPMMPOBAHHDIN 3aNpoc Toprosas naatopma nepesact 3anpoLleHHble coobLeHnn, NpeaBapus ne-
pecbinky ysegomneHnem ResendReport co ctatycom ACK. Mo 3aBeplueHnn nepesaym coobLLeHUN W03 OTNPABUT yBe-
pnomneHune ResendReport co ctatycom MORE naum FINISH. Ctatyc MORE o0603Ha4aeT, 4To Homep nocnegHero coobueHuns
B AMana3oHe MeHblle HoMepa NocaeAHero onpaB/eHHOrO W/30M TOPFrOBOro COOBLLEHMSA, TO €CTb CYLLEeCTBYHOT CO06-
LLEeHUA NPUKNALHOIO YPOBHSA, He BOLIEeALINE B 3aMpOC, KOTOPble, B YaCTHOCTU, MOT/N BbiTb CHOPMMPOBAHbI BO Bpems
BbINOJ/IHEHMA 3anpoca.

B npouecce nepecbinikv COOBLLEHNUI CEPBEP MOXKET NepeaasaTh TakKe HOBble TOProBble COOBLLEHNs, MO3TOMY A0 3aBep-
LEeHMA NepecbIKN CliedyeT OXMAaTb, B TOM YMC/E, COOBLLEHNA C HOMEPOM, NPEBbILAOWMM 3aMpPOLLEHHbI AManasoH.

Ta6nunua 2.10. Popmat coobuieHna ResendReport: msgid=8105, size=2

CmeweHune Mone Tun OnucaHue
[frame] frame CeccUOHHbIN 3aroNoBoOK
0 status int2 CtaTyc BbINONHEHMA 3anpoca. 3Hauve-
HUA:

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

e 1 (MORE): w03 NoNHOCTbIO OTBETUN
Ha 3anpoc, HO MPU 3TOM B XpaHUAULLE
OCTa/IUCb AaHHble A/1A IOTUHA;

e 2 (FINISH): KnneHTy NnepeaaHbl Bce A0-
CTYMHble AaHHbIE;

e 3 (DUPLICATE_REQUEST): cep-
BEep B HAaCTOAWMM MOMEHT 3a-
HAT obcny)KMBaHMEM npeablayLLero
ResendRequest gna AaHHOroO JIOTUHA;

e 4 (UNAVAILABLE): cepBuC BOCCTaHOB-
NeHna HepoCTyneH
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2.3.7. U3ameHeHne Homepa 0XXugaemoro coobuieHma

B oTBeT 3a K/IMEHTCKMI 3anpoc ResendRequest Toprosas naatdopma MOXKeT OTNPaBAATb, B TOM Yucne, coobuweHme GapFill
O/19 UBMEHEHMSA HOMEpPA OXKUAAEMOTO KIMEHTOM coobLueHnA. Toprosas naatpopma HanpasaseT ero KAMeHTy gas Toro,
YTO6bI NPOMNYCKATb COOBLLEHMSA U3 MOTOKA HEXKYPHANUPYEMbIX AaHHbIX.

Tabauua 2.11. dopmat coobweHuna GapFill: msgid=8106, size=8

CmeweHune Mone Tun OnucaHue
[frame] frame CeccUOHHbIN 3aros10BoK
0 next_seq int8 Homep cooblieHnna, KoTopoe cneayet
0XWAaTb NPUHUMAIOLLEN CTOPOHE

2.3.8. 3aBepLieHue ceccum

[lns wTaTHOro 3aBepLUeHUs CeCCMM CTOPOHA OTnpasnseT coobleHne Logout v oXuaaeT paspbiBa coeanHEHUA B NOA-
TBEPXAEHMNE 3aBepPLUEHUA CeCCUU.

Tabnuua 2.12. dopmart coobieHna Logout: msgid=8002, size=16

CmewieHue Mone Tun OnucaHue
[frame] frame CeccHOHHbIN 3aronoBoK
0 login asciilé JIOrvH, UWAEHTUPUKATOP KAMEHTCKOrO
Wwto3a

2.3.9. OTKNOHEeHuUe coobuieHunn

Ecnvm KnneHTcKoe cooblieHne HesepHO CHGOPMMUPOBAHO UM COAEPHKUT HEAONYCTUMbIE 3HAYEHMA KaKoro-Ambo nons, cep-
BEpP OTK/IOHAET TaKoe CoobLueHMe 1 HanpaBAseT KANEHTY yBegomneHue Reject: B none ref_msgid ykasaH Tun coobuieHns,
B ref_seq — Homep coobLLEeHMA NPUKNALHOIO YPOBHA UM HOMb AN CECCUOHHOTO COOBLLLEHMA, B MONAX reason U message
COAEPKATCA KOA NPUYMHbBI OTKNOHEHUA M ONUCaHWE NPUYNHBI COOTBETCTBEHHO.

Ta6bnuua 2.13. Popmar coobuieHuna Reject: msgid=8102, size=45

CmeweHune Mone Tun OnucaHue
[frame] frame CeccUOHHbIN 3aroNo0BoOK
0 ref_seq int8 Homep oTKnoHAemoro coobuieHun
8 ref_msgid int2 Tun oTKNOHAEMOro coobuieHun
10 reason int2 Kog, npnyYnHbl OTKNOHEHMA
12 message char32+1 MapameTpbl OTKAOHEHUA NN TEKCTOBOE
OonucaHue NPUYKnHbLI

2.3.10. Pa3pbiB coeguHeHuUA

CepBep paspbiBaeT coeanHeHMe Npu NOAYYEHUN COOBLLEHMSA

® C HEeM3BeCTHbIM TMNOM coobLieHna msgid,
® C A/INHOW Size, He COOTBETCTBYIOLLEN YKa3aHHOMY TUNY,
® C HOMepom coobLLeHUA Seq, OTIMYHBIM OT OXUAAEMOTrO.

2.4. YnpaBsneHue noAannUcKomn

COO6LLI,€HMH, OTHOCAWMECA K ynpaBaeHUo I'IO,EI,I'IVICKOI‘/‘I, HE OTHOCATCA K NPUKAAgHOMY YPOBHIO, U UM HE NPUNCBAMBAETCA
HOMeP C006LLI,EHVIF| seq. an 3TOM COO6LLI,€HVIF| C JaHHbIMM NO noANUCKe o6nap,a+0T HOMEepPOM seq.
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Kaxaomy COOGLLI,eHVIlO C JaHHbIMW, NOpPOXXgaemomy TOpI'OBOI7I I'IJ'IaTCbOpMOl\/'I, B NOTOKE NOANNCKKU NocienoBaTe/ibHO Npu-
CBanBaeTCcAa HoOmep topic_seq Ha4YnHaA c eanMHULbI. [MTOCKONbKY KANMEHT nonyyaet COO6LLI,eHVIﬂ B COOTBETCTBUU C NpaBamu
A0CTyna CBOEro 10rMHa, Hymepauua nosy4yaembiX KAINEHTOM COOGLLI.eHVII\/'I He 6y,a,eT Hel'lpepblBHOVl.

CoobLueHuns, OTHOCALLMECSA K YNpaB/eHWIo MOANUCKOM, He 0bnagatoT Homepom topic_sed.

2.4.1. 3anpoc NoANUCKH

[nsa Toro yTo6bI 3aNPOCUTL NOAMMUCKY OBHOBAEHUI UM OQHOKPATHOE MOJYYeHUE Cpesa AaHHbIX, KAMEHTY cneayeT oT-
npaBuTb B LU/O3 TOProsoi nnatdopmsl coobuieHme TopicRequest, yKkasas naeHTUdUKaTOp NOTOKa topic, pexxnum mode
(cpes nnm cpes 1 0bHoBAEHMA). KAMEHT He Ao/XKeH 3anoHATb none clorder_id.

[na NOTOKa XypHaNMpPyeMbIX AaHHbIX KAMEHT MOKET 3a4aTb NepBblit Homep 3anpalinBaemblx AaHHbIX topic_seq. Aas
NOTOKa HeXKypHaAMpyembIx AaHHbIX topic_seq B 3anpoce paseH Hyto. Mpy nepsoHaYanbHOM 3anpoce NOANUCKM Ha XKyp-
Ha/MpyeMbli MOTOK CAeayeT YKasbiBaTb HO/b, MPY NOBTOPHOM 3anpoce — HOMep, Ha eguHUUy 6oblie, Yem y nocnea-
Hero no/y4eHHOro coobLieHus.

Mpu 3anpoce cpesa }KypHaANPyemoro NoToka KaneHT (mode=0) MMeeT BO3MOXHOCTb 3aMNpoCcuTh CoobLeHMA 40 onpeae-
/IeHHOrO HOMepa, KOTOPbIN MOXKHO YKasaTb B Nnone topic_segend.

Mpu 3anpoce cpesa HexKypHaAMpPyemoro NoToKa KnneHT (mode=1) foxKeH yKasaTb 3HayeHMe nona topic_seqend pasHoe
Hy10.

Ecnv 3anpoc HEKOPPEKTEH UAM He MOMKET BbiTb BbIMOAHEH, TO KAMEHT NOAYYUT OTKNOHeHue TopicReject. Ecam Topro-
BaA nnatdopma MOXKET BbINOAHUTL 3aNpoc, TO KAMEHTY ByaeT HanpasieHo ysegomaeHune TopicReport, nocne Kotopo-
ro cneayet 0XuaaTb COOBLEHNI ¢ AaHHbIMK. [0 3aBeplUEeHMM Nepesaymn AaHHbIX KAWEHT TaKKe NoAyYyuT yeeaomneHume
TopicReport. B ciiyyae 3anpoca cpesa HeXypHaanpyemoro noToka, 0g4HOBPEMEHHO C COOBLLEeHUAMMN cpesa, MOryT Npu-
X04MTb COOBLLEHNA C OBHOBNEHUAMM.

Tabauua 2.14. dopmat coobuieHuna TopicRequest: msgid=301, size=101

CmewieHue Mone Tun OnucaHue
[frame] frame CeCcCUOHHbIA 3aroN0BOK
0 [user_header] user_header CTaHAapTHbIM 3arosI0BOK
20 topic ascii6d Ko notoka
84 topic_seq int8 MepBbli HOMepP 3anpaliMBaeMbiX AaH-

HbIX NO noAnuncKe

92 topic_seqgend int8 MocnegHnit Homep 3anpaliMBaemblX
[AHHbIX MO NOANUCKe

100 mode intl Pexnm 3anpoca gaHHbIX. 3HaYeHuA:

e O (DATA_SLICE): cpe3 gaHHbIX;
e 1 (SUBSCRIBE): cpes AaHHbIX 1 nocne-
aytouime o6HOBAEHUA

2.4.2. OTKa3 OoT NOANUCKU

[ns Toro 4Tobbl NPEKPATUTL NONYYEHUE AAHHbIX MO NOAMNUCKE, KNNEHTY CneayeT HaNpPaBuTb B LUKO3 3aMpPOC Ha OTKa3 oT
nognucku TopicCancel, ykasas oguH nnun oba ngeHtudumkatopa notoka topic u topic_id.

Ecnun 3anpoc HEKOPPEKTEH UM HE MOXKET ObITb BbINONIHEH, KNMEHTY OyAeT HanpasaeHo oTKAOHeHWe TopicReject. B cnyyae
ycnewHon o6paboTkM 3anpoca noanucka byaeT oTMEeHeEHa U KNMEHT Noay4mT yBegomaeHune TopicReport co ctaTycom
status=2 n noanucka 6yaeT oTMeHeHa; Npy 3TOM Noc/e yBeAOMIEHMA B TeYEHNE HEKOTOPOrO BPEMEHW MOTYT NMPUXOLUTb
Co0bLLEeHMA C AAaHHBIMMN.
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Tabauua 2.15. dopmart coobweHuna TopicCancel: msgid=302, size=88

CmewieHue Mone Tvun OnucaHue

[frame] frame CeccUOHHbIN 3aroNo0BoOK
0 [user_header] user_header CTaHZapTHbIN 3arosI0BOK
20 topic asciied Kopg noTtoKa
84 topic_id int4 Yucnosom Kog NoToKa

2.4.3. OTKNOHeHue 3anpoca NoAMNUCKMU UAU OTKa3a OT NOANUCKMU

ECNM KNMEHTCKMIA 3aNpoC HEKOPPEKTEH UAN HEe MOXKET BbiTb BbINOMIHEH, TO KAMEHT MOAYYUT OTKNOHeHue TopicReject.
MpWYMHa OTKNOHEHMA 3anNpoca YKasaHa B MoJe reason.

CooblueHune BKtoYaeT B cebs cnpaBoyHble nonA topic_lastseq v topic_lastsegsent, cogeprkalime Homep nocaesHero co-
0bweHus, chopMMpPOBaHHOIO B NOTOKE, U HOMEP MOC/eAHEro CoobLEeHUsA, NepeaaHHOro KAWEHTY, COOTBETCTBEHHO.

Tabnuua 2.16. Popmat coobuieHunna TopicReject: msgid=402, size=142

CmewieHue Mone Tvun OnucaHue
[frame] frame CeccUOHHbIN 3aronoBoK
0 [gate_header] gate_header] CTaHAapTHbIN 3arosI0BOK
46 topic ascii6d Kop notoka
110 topic_id intd4 Yucnosom Kog NOTOKa
114 status int2 Cratyc noaAnuckKu. 3HayeHuna:
e O (DATA_SLICE): cpes gaHHbIX;
e 1 (ACTIVE): akTyanbHaa noanucka;
e 2 (INACTIVE): HeaKTyanbHas noanuc-
Ka
116 reason int2 MpuymMHa OTKNOHEHUA. 3HaYeHUA:
e 1 (BAD_TOPIC): HecyuwiecTByOLWMIA
MAEeHTUOUKATOP NOTOKa;
e 2 (ALREADY_SUBSCRIBED): nognucka
yKe BK/IOYEH];
e 3 (NOT_SUBSCRIBED): noanucka He
BK/IIOYEH3;
e 4 (DATA_NOT_AVAILABLE): paHHble
HeAOCTYMHbI;
e 5 (DUPLICATE_REQUEST): noBTOpHbIN
3anpoc;
e 6 (BAD_SEQ): HecywecTByOWMIA HO-
Mep coobLLEeHNA B NOTOKE;
e 7 (BAD_MODE): HeBepHOe 3HauyeHue
pexuma
118 topic_firstseq int8 Homep AaHHbIX NepBOro AOCTYMHOrO Co-
obueHun
126 topic_lastseq int8 MocneaHWn HOMep AAHHbIX B 3TOM NOTO-
Ke
134 topic_lastseqgsent int8 MocnegHWMM HOMep AaHHbIX, CO0bLEeHMe
C KOTOPbIMK BbINO NEepesaHo KANEHTY
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2.4.4. YsepomneHue o noanucke

KnveHT nonydaet ysegomneHue TopicReport B nepeuncaeHHbIX HUKe caydanx:

¢ ycreluHoe BbINOJHEeHWe 3anpoca o go6asieHnn NOANUCKY;
* ycnewHoe BbINO/HEeHWeE 3anpoca 06 yaaneHun Noanucky;
e 3a3BeplIeHMe Nepeaayn cpesa AaHHbIX MO NoAMNUCKe.

CooblueHune BKNtoYaeT B cebs cnpaBoyHble nonA topic_lastseq v topic_lastseqgsent, cogeprkalime Homep nocnesHero co-
06weHuns, chopMMpPOBAHHOIO B NMOTOKE, U HOMEP MOC/eAHEro CoobLeHUs, NnepefaHHOro KANEHTY, COOTBETCTBEHHO.

Ta6bnuua 2.17. Popmat coobuieHuna TopicReport: msgid=401, size=134

CmewieHue Mone Tvn OnucaHue
[frame] frame CeccUOHHbIN 3aroNoBoK
0 [gate_header] gate_header] CTaHAapTHbIN 3arosI0BOK
46 topic ascii6d Kop notoka
110 topic_id intd Yucnosom Kog NOToKa
114 status int2 Cratyc noAnUCKKU. 3HaYeHunA:

e O (DATA_SLICE): cpe3 gaHHbIX;
e 1 (ADD_SUBSCRIBE): HOoBas noanuc-

Ka;
e 2 (DEL_SUBSCRIBE): otmeHa noanuc-
K1
116 marker int2 Mpun3HaK Ha4yana M OKOHYaHUA Nepena-

YN OaHHbIX. 3Ha4yeHus:

e O (START): Hauano Nepenayn AaHHbIX;

e 1 (END): oKOHuYaHMe nepefauyn AaH-
HbIX;

e 2 (SLICE_END): nepepgaya cpesa 3a-
BepleHa

118 topic_lastseq int8 MocnegHnin Homep coobueHns ¢ aaH-
HbIMM MO NOAMNWCKE B 3TOM NOTOKE

126 topic_lastseqgsent int8 MocnefHWn Homep AaHHbIX NO NOANMUC-
Ke, coobLeHune c KoTopbiMmu 6biN0 Nepe-
[AHO KNUEHTY

2.5. O6paboTKa coobuieHnA ¢ NOBTOPAIOLWMMUCA KOM-
NOHEHTaMM U NONAMM

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

MoBTOPAOLWMMCA KOMMNOHEHTY UK MNOJIKO BCerga npeawecrsytot gsa nons — offset u count. Mose count cogepuT Ko-

nnuecTso 3anuceit. None offset ykasbiBaeT Ha cmeleHMe (B 6aliTax) NepPBOM 3aNMCKM KOMMOHEHTa OTHOCMTE/IbHO Havyana
[AHHOrO NoJIs; ero 3HaYeHne He MOXKeT BbITb MmeHbLue 4.
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PucyHok 2.1. Cxema coobLieHUs ¢ AByMA NOBTOPAIOLWMMMUCA KOMNOHEHTaMK

frame

header

o i CmeweHune
groupA_offset=8 [int2] nepBoji
groupA_count=2 [int2] 3anucy rpynnel A

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

groupA —entry 2

groupB —entry 1

MosToOpAtOWMECA KOMNOHEHTbI, B CBOIO 04epeab, TaKKe MOryT BKAKYaTb B cebn nosTopArWMeca KOMMNOHEHTblI UK NONA.
B sTOoMm cnyyae KaxkgaA 3anmcb KOMMNOHEHTa CCbl1aeTCA Ha CBOO rpynny 3anucelt BNOXEHHOTO KOMMNOHEHTA.

PucyHok 2.2. Cxema ABYXypOBHEBOrO BJIO}K€HUA KOMMOHEHTOB

groupC—entry 1

groupD_offset [int2]
groupD_count=1 [int2]
CmeweHune
groupC—entry 2 nepsoit
3anucu
groupD_offset [int2]
groupD_count=2 [int2] -
groupD —entry 1 CmelleHne
<4 nepsoii
groupD —entry 1 3anucu

groupD —entry 2

2.6. U3ameHeHne "MMUTOB ANA KJIMEHTOB

2.6.1. 3anpoc Ha U3IMEeHeHue NMMUTa

[na Toro 4tobbl UISMEHUTL IMMUTBI ANA KIUEHTOB MO UHCTPYMEHTY, KAUEHTY cnefyeT HanpaBuTb B LU/IKO3 TOProBOW NaaT-
dopmbl 3anpoc LimitRequest.

3anpoc Ao/KeH coaepxaTb aeHTUdUKaTop 6aNnaHCoOBOro MHCTPYMeHTa B noe balance_id (goctynHo ans 6anaHcoBbix
MHCTPYMeHTOB — BasitoTa Currency, BbiNycK akumi Issue namn obanraumm Bond), AMMUT No KOTOPOMY A0/KEH BbiTb U3-
MeHeH. (O 6anaHCoBbIX M TOProBbIX MHCTPYMEHTaX cM. OnucaHue UHCMpPymMeHmoa.)

JINMUT MOKeT BbITb YCTAaHOBNEH A/1A KAMEHTCKOrO KoAa, rpynmnbl KAMEHTCKUX KOAOB MAKM aHanuTudeckoro TKC. 3anpoc
LimitRequest moxeT 6bITb OTNPaB/eH TOMbKO C IOTMHA, Y KOTOPOro ecTb CooTBeTCTBytolue npasa (LEVEL_CM w/uau
LEVEL_TM u/unu LEVEL_CG). (O npasax noruHa cm. Cneyugukayuu 31eKmpoHHbIX O00KYMeHmMo8 K PeznameHmy 83aumo-
delicmeusa TexHu4eckoz2o yeHmpa u KnueHma.)

NpeHTuOUKaTOp cybbeKTa, 419 KOTOPOro yCTaHaBAMBAETCA IMMMUT, A0/KeH BbITb yKasaH B none entity_id, a ee Tun —
B entity_type. B none flags gonxkeH 6bITb yKa3aH NapameTp USMEHEHUA TIMMUTA.

M3meHeHMe iMmnTa noapasymeBaeT YyMeHbLleHne nan yseandenume. B none amount Knnenty HeO6XO,CI,MMO YKa3atb 06b-
€M, Ha KOTOprﬁ 6y,a,eT N3IMEHEH NTNMMUT.

HeKkoppeKTHbIN 3anpoc LimitRequest byneT oTKAOHEH (BcneacTBMe HEBEPHbIX 3HayeHuUl) cooblieHnem RejectReport.
B oTBET Ha KOPPEKTHBIN 3anpoc Toprosas naatdopma BbIWAET KANEHTY oT4yeT LimitReport.
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Tabauua 2.18. dopmat coobweHuna LimitRequest: msgid=501, size=67

CmewieHue Mone Tvun OnucaHue
[frame] frame CeccUOHHbIN 3aronoBoK

0 [user_header] user_header CTaHAapTHbIM 3arosI0BOK

20 balance_id int8 NaoeHTudukaTtop 6anaHCOBOrO MHCTPY-
MeHTa

28 entity account_entity KOMMNOHEHT naeHTUdMKaumm cybbekTa
AMMmuTa

49 mode intl Pexxmum nameHeHmna numuta. 3HaveHuA:

¢ 1 (Enrolment): 3auncnenxue;
¢ 2 (Withdrawal): BbiBOA,

50 flags int8 ButoBaa MacKka M3MeHeHMA AuMUTa.
3HaueHus:

e 0x100L (FORCED_UPDATE): He npoBe-
PATb HA HeyBeNMYeHMe 3a0/1KEHHO-
¢t no O («¥KecTKnit» BbiBOA);

e 0x400L (FORCED_ASSET_UPDATE): He
NpoBepATb HAa Ha/IMYMe aKTUBA B CAy-
Yyae BbIBOAA

58 amount decn O6bem n3meHeHns AMMUTa

2.6.2. OTyeT 06 U3MEHEeHUU NMMUTA
MNocne nsmeHeHUs TMMUTa B TOProsoi naatdopme B pesysibTaTte 3anpoca LimitRequest knneHTy 6yaet HanpaBaeH oTyeT
06 usmeHeHun ammuTa LimitReport, KOTopbI COAEPHKUT YHUKANbHBIN naeHTUdMKATOP onepaunn op_id n HoBoe 3Have-

HWe NIMMUTa amount_rest.

Ta6nuua 2.19. Popmat coobuieHuna LimitReport: msgid=601, size=102

CmewieHue Mone Tun OnucaHue
[frame] frame CeCcCUOHHbIN 3aros10BoK

0 [gate_header] gate_header] CTaHAapTHbIM 3aroN0BOK

46 balance_id int8 NaeHTuduKaTtop 6anaHCOBOrO WHCTPY-
MeHTa

54 entity account_entity KomnoHeHT naeHTMdUuKaumm cybbekta
MMuTa

75 mode intl Pexxnum nameHeHma numuTta. 3HaveHuma:

¢ 1 (Enrolment): 3auncneHue;
e 2 (Withdrawal): BbiBOA,

76 flags int8 butoBaA Mmacka W3MeHeHWa nAnmuTa.
3HaveHwusA:

e 0x100L (FORCED_UPDATE): He npoBe-
pATb HA HeyBeIMYeHWe 3340/IKEHHO-
ctv no IO («»KecTKnit» BbIBOA);

e 0x400L (FORCED_ASSET_UPDATE): He
NpoBepATb Ha Ha/MYMe akT1Ba B Cy-
yae BbIBOAA

84 amount decn O6bem nsmeHeHnsa AMMUTa
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CmewieHue Mone Tvun OnucaHue

93 amount_rest decn daKTMUYEeCKMIt pasmep AMMUTa Nocae co-
BepLUEHMA onepaLmm

2.6.3. OTyeT 06 OTKNOHEHUU
3anpoc LimitRequest, cogeprkalmin HeBepHble 3HaYeHUsA, OTKNOHAETCs coobuieHnem RejectReport. B none reason yKkasaH
Ko4 |'|pl4'~|l4HbI OTKNOHEeHuA, none message MOXeT cop,ep»(aTb CI'IELI,VIC‘)VILI,MpOBaHHoe onncaHume I'IpVNVIHbI OTK/IOHEeHUAa nnunm

napametpbl.

Ta6nunua 2.20. Popmat coobuieHunsa RejectReport: msgid=201, size=91

CmewieHue Mone Tun OnucaHue
[frame] frame CeccuOHHbIN 3aronoBoK
0 [gate_header] gate_header] CTaHAapTHbIN 3arosI0BOK
46 market int2 ToproBas nnowagKa, OTKIOHMBLIAA

KMEHTCKMI NPUKa3

48 reason int2 Ko npuvymHbI OTKNOHEHUA

50 message char32+1 MapameTpbl KoAa OTKNOHEHMA UK TeK-
CTOBOE ONMCaHWEe NPUYUHDI

83 extra_data0 int8 3apesepBupoBaHHoOe nose. 3anonHAaAeT-
cA HyNeBbiM 6anTom.

2.7. U3ameHeHune pUCK-napameTpos

2.7.1. 3anpoc Ha U3MeHeHUue NapameTPoB, CBA3AHHbIX C MPOBEPKOM
obecneyeHHOCTU

[N Toro 4Tobbl U3MEHUTb NapamMeTPbl, CBA3AHHbIE C MPOBEPKOWN 06eCneYyeHHOCTH, KAINEHTY cleayeT HanpasuTb B L3
Toprosow nnatpopmbl 3anpoc UpdateRiskParams.

3anpoc Jo/IKEH CoAeprKaTb YKasaHMe Ha nopTdenb, K KOTOPoMy NMpUMeEHAETCA nepesog, B noJse entity, cnocob npume-
HeHua n3meHeHwuit B none flags U cNCOK M3MeHAEeMbIX MapameTpPoB B NoJsie params.

HekoppeKkTHblli 3anpoc UpdateRiskParams 6yaeT oTKNoHeH (BCieAcTBME HEBEPHbIX 3HayeHwui) coobuieHnem
RejectReport. B oTBeT Ha KOPPEKTHbINM 3anpoc Toproeasa naatpopma BbiWAeT KaMeHTy oTyeT UpdateRiskReport.

Ta6nuua 2.21. Popmar coobueHuna UpdateRiskParams: msgid=510, pasmep guHamuueckmii

CmewieHue Mone Tun OnucaHue
[frame] frame CeccuOHHbIN 3arono0BoK
0 [user_header] user_header CTaHAapTHbIN 3arosI0BOK
20 entity account_entity YKasaHne Ha nopTtdesnb, K KOTOpomy

npumMmeHAEeTCA nepesos

41 flags int2 ButoBaa Mmacka. YKasbiBaeT Ha Cno-
cob npuMeHeHUA M3MEHEHWW, Hanpwu-
Mep NPUMEHATb NaKeTHO Uan No O4HO-

My

43 params_offset int2 CmelleHne nepBoi 3anucu  rpynnbl
params OTHOCUTENbHO Havana AaHHOro
nons
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CmewieHue

Mone

Tun

OnucaHue

45

params_count

int2

KonunuecTso 3anucei rpynnsl params

> params

[update_risk param]

Cn1CcoK U3MeHsAeMbIX MapameTpoB

Ta6bnuua 2.22. dopmat KomnoHeHTa update_risk_param: pasmep 20 6aiiToB

Mone Tun OnucaHue

type int2 MapameTp gns nameHeHus. 3HaveHme: 1 (CheckFunds): MpoBepka NMMUTOB:
value: 1. - BKAtoYeHa, 0. - oTKAtoYeHa

value decn 3HauyeHue, Ha KOTOPOE U3MEHAETCA NapameTp

reserved decn 3apesepBUpPOBAHO

2.7.2. 3anpocC Ha U3IMEeHeHUe NapameTpoB NO Nape Y4acTHUK U UH-
CTPYMEHT

[N Toro yTo66l U3MEHWUTH NapaMeTPbl MO Nape YY4aCTHUK U MHCTPYMEHT, KAMEHTY c/ieAyeT HanpaBWThb B LUJKO3 TOProBoW
nnatpopmbl 3anpoc UpdateBalanceParams.

3anpoc Jo/MIKEH COAepKaTb YKazaHMe Ha NopTdenb, K KOTOpoMy NPUMEHSAETCA Nepesos, B nose entity, naeHTudMKaTop
6anaHcoBOro MHCTpymeHTa B nose balance_id, cnoco6 npumeHeHua nsmeHeHui B none flags u cnmcok nsmeHaembix na-
pameTpoB B MoJie params.

HekoppekTHbit 3anpoc UpdateBalanceParams 6yaeT OTKNOHEH (BCieACTBUME HEBEPHbIX 3HAYEeHWA) cooblieHuem
RejectReport. B oTBET Ha KOPPEKTHbIV 3anpoc Toprosas NAaTGopma BbilWNeT KanMeHTy otyeT UpdateBalanceReport.

Ta6nunua 2.23. Popmat coobueHna UpdateBalanceParams: msgid=511, paamep guHamuuecKkmii

CmewieHue Mone Tvn OnucaHue
[frame] frame CeccUOHHbIN 3aroNoBoK
0 [user_header] user_header CTaHAapTHbIM 3arosI0BOK
20 entity account_entity YKazaHne Ha nopTtdesnb, K KOTopomy
NPUMEHAETCA NepeBoA,
41 flags int2 butoBaA MmacKa. YKa3sbiBaeT Ha cno-
c0b6 MpUMeHeHUA WU3MEHEHWW, Hanpwu-
Mep NPUMEHATb MaKeTHO WA NO OAHO-
my
43 params_offset int2 CmelweHne nepBol 3anucu  rpynnbl
params OTHOCUTENbHO Hayana AaHHOro
nons
45 params_count int2 Konunuectso 3anucen rpynnbl params
> params [update_block_param] CnncoK n3ameHAeMbIx NapameTpos
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Tabauua 2.24. dopmat KomnoHeHTa update_block_param: paamep 28 6aiiTos

Mone

Tun

OnucaHue

type

int2

Pexknm KomaHAabl. 3HaYeHMA:

e 3 (UPDATE_GLOBAL_LIMITN): n3meHUTb rnobanbHbii AMMUT MO CNOT one-
pauusam Ha NPUCIAHHOE 3HAYEHWE;

e 4 (SET_GLOBAL_LIMITN): 3ameHuUTb rnobanbHblit IMMUT NO CNOT Onepauu-
AIM Ha MPUCNIAHHOE 3HAYEHME;

e 5(UPDATE_GLOBAL_LIMITO): U3MeHUTb rNo6anbHbIM TMMUT No T+0 Ha Npu-
CNlaHHOE 3HAYeHue;

e 6(SET_GLOBAL_LIMITO): 3ameHUTb rno6anbHbld AMMnT no T+0 Ha npucaaH-
HOe 3HayeHue;

e 7 (SET_CHECK_GLOBAL_LIMITN): ycTaHOBUTb HOBOE 3Ha4YeHMe NpU3HaKa
NPOBEPKM Ha rN06anbHbIN IMMUT MO CNOT onepauusam;

e 8 (SET_CHECK_GLOBAL_LIMITO): ycTaHOBUTb HOBOE 3HayeHWe Npu3HaKa
NPoBepPKM Ha rnobanbHbIN AMMUT no T+0

balance_id

int8

MHCTpymeHT

value

decn

3Ha4yeHMe, Ha KOTOPOE N3MEHAETCA NapameTp

reserved

decn

3apesepBNpPOBaHO

2.7.3. OTyeT 06 M3MEeHeHUn NapameTpoB, CBA3AHHbIX C NPOBEPKOW
obecneyeHHOCTHU

Mocne n3ameHeHUn NapameTpPoB, CBA3AHHbIX C NpoBepKoi obecneyeHHOCTM B TOProBoi naaTdopme B pesysibTaTe 3anpoca
UpdateRiskParams knneHTy 6yaeT HanpaBaeH oT4eT 06 MU3MEHEHMM NAaPaMETPOB CBA3AHHbIX C NPOBEPKOMN obecneyeHHo-
¢t UpdateRiskReport.

Tabnuua 2.25. Popmat coobuweHna UpdateRiskReport: msgid=610, pasmep guHamuueckunii

CmelweHune Mone Tun OnucaHue
[frame] frame CeCcCcUOHHbIN 3aroN10BoOK
0 [gate_header] gate_header] CTaHAapTHbIN 3aroN0BOK
46 entity account_entity YKasaHne Ha nopTtdenb, K KOoTopomy
NPUMeHAETCA NepeBos,
67 flags int2 butoBaAa macKa. YKasbiBaeT Ha cno-
cob NpUMEHEHMA U3MEHEHWUIN, Hanpu-
Mep NPUMEHATb MaKeTHO UAWN NO OAHO-
My
69 params_offset int2 CmelleHne nepBoil 3anucu  rpynnbl
params OTHOCUTENbHO Hayana AaHHOro
nons
71 params_count int2 KonuyecTtso 3anuceit rpynnbl params
> params [report_risk param] CnncoK nsmeHsAeMbIx NapameTpoB

Tabnuua 2.26. Popmat KomnoHeHTa report_risk_param: pasmep 20 6aitos

MNone Tun OnucaHue

type int2 M3meHeHHbIt napameTp. 3HadeHue: 1 (CheckFunds): Mposepka numuTos:
value: 1. - BKntoyeHa, 0. - oTK/oYeHa

value decn 3HayeHue, Ha KOTOPOE M3MEHWICA NapameTp
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Mone Tun OnucaHue

result decn Pe3ynbTaT M3MeHeHMs napameTpa

2.7.4. OTyeT 06 MI3MEHeHUN NapameTpoB NO Nape Y4aCTHUK U UH-
CTPYMEHT

Mocne M3meHeHWA MapameTpPoB MO Mape YY4aCTHWK M MHCTPYMEHT B TOProBoi nnaTdopme B pesysbTaTe 3anpoca
UpdateBalanceParams KnneHTy 6ygeT Hanpas/ieH oTYeT 06 M3MeHeHUN NapameTpPoB MO Nape YYacTHUK U UHCTPYMEHT

UpdateBalanceReport.

Tabauua 2.27. dopmart coobweHna UpdateBalanceReport: msgid=611, pasmep guHamuyeckui

CmewieHue Mone Tun OnucaHue
[frame] frame CeCcCMOHHbIM 3aronoBOK
0 [gate_header] gate_header] CTaHAapTHbIM 3aroN0BOK
46 entity account_entity YKasaHue Ha nopTtoenb, K KOTopomy

npumeHAeTCA nepesos

67 flags int2 butoBas macka. YKasbiBaeT Ha cno-
cob NpUMeHeHMA U3MEHEeHWIN, Hanpwu-
Mep MPUMEHATb MAaKETHO WAKN MO OAHO-

my
69 params_offset int2 CmelleHne nepBoOi 3anucu  rpynnbl
params OTHOCUTENbHO Havana AaHHOro
nons
71 params_count int2 KonuyecTtBo 3anuceit rpynnbl params
> params [report_block_param] CnncoK n3meHsAeMbIX NapameTpoB

Tabnuua 2.28. Popmat KomnoHeHTa report_block_param: pasmep 28 6aiiTos

Mone Tun OnucaHue

type int2 Pexxrm KomaHAapl. 3HayeHuA:

e 3 (UPDATE_GLOBAL_LIMITN): nameHuTb rnob6anbHbIi AMMWUT NO CNOT one-
pauuMam Ha NpUciaHHOe 3HaYeHue;

e 4 (SET_GLOBAL_LIMITN): 3ameHUTb rnob6anbHbI AMMUT MO COT onepaum-
AIM Ha NPUC/NAHHOE 3HAaYeHUe;

e 5(UPDATE_GLOBAL_LIMITO): usmeHuTb rnobanbHblit AmuT no T+0 Ha npu-
CNaHHOe 3HaYeHue;

e 6(SET_GLOBAL_LIMITO): 3ameHUTb rnobanbHbit AimuT no T+0 Ha npucnaH-
HOEe 3Ha4eHue;

e 7 (SET_CHECK_GLOBAL_LIMITN): ycTaHOBUTb HOBOE 3Ha4YeHWe Npu3HaKa
NPOBEPKM Ha rN06aNbHbIA AMMUT MO CNOT ONepPaLUam;

e 8 (SET_CHECK_GLOBAL_LIMITO): ycTaHOBUTb HOBOE 3HAuYeHWe NpU3HaKa
NPOBEPKM Ha rNo6anbHbIM AMMUT no T+0

balance_id int8 NHCTpymeHT
value decn 3HayeHue, Ha KOTOPOe N3MEHWUCA NapameTp
result decn Pe3ynbtaT M3meHeHMA NapameTpa

2.8. lNNoTOoKM

B HacToAWMIA MOMEHT K/IMeHTaM TOProBon NaathopMbl JOCTYMHbI Ciegyowme NOTOKU AaHHbIX:
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1. MOTOK KNMPUHIOBbLIX CAENOK U NEPEBOAOB,

2. NOTOK KAMPUHIOBbIX NO3ULNIA,

3. NOTOK COCTOAHUA CPeacTs,

4. noTok MapPXWUHa/bHbIX CTAaBOK,

5. NOTOK PUCK-MapameTpoB

6. NOTOK CNPaBOYHMKOB, OTHOCALLMXCA K Y4aCTHMKAM TOProB.,

7. NOTOK UHCTPYMEHTOB.

Monb3oBaTenam ToproBon nnatdopmbl JOCTYMNHbI 4Ba BUAA NOAMUCOK — XKYPHaAUpyemble U HeXKypHanupyemble.
B »ypHanMpyemom noToKe TPaHCAMPYHOTCA AaHHbIE, KOTOPblE aKTyalbHbl BHE 3aBMCMMOCTM OT BPEMEHU UX MOJyYeHNs,
HanpMmep CNUCOK CAENOK. B HeXKypHaMpyemMom NOTOKE NepeaatoTca Takme 06HOBAAIOWMECA AaHHbIE, B KOTOPbIX Hau-
60/1ee BayKHO aKTya/ibHOE COCTOAHME.

MoAn1CKa Ha NOTOK AOCTYMHA B OLHOM U3 ABYX PEXMMOB — Cpe3 AaHHbIX U Cpe3 ¢ nocneayrolmnmmn o6HOBNIEHUAMM.
[ns )KypHanupyembix aHHbIX Cpes3 npeacTaBaseT coboi BCO UCTOPUIO COOBLLLEHMIA C HaYana TOProBoro AHA. s Hexyp-
Ha/IMPyeMbIX AaHHbIX Cpe3 — 3T0 06beAUHEHNE aKTYa/IbHOTO COCTOAHMUSA BCexX NoKasaTenein. ObHOBNEHUA NpeaCTaBAAlT

coboi1 oTaenbHble coobLeHMA, bopMUpyeMble U NepesaBaemble KANEHTY NPW HacTynaeHun cobbiTms.

CoobLueHMaA Kaxkaoro NoToka 06/1a4atoT CKBO3HOM Hymepaumeii topic_sed. MOCKONbKY KAMEHT NoayYaeT AaHHble B COOT-
BETCTBUM C NpaBamMm A0CTyNa NOTMHA, HYMepauua HanpasasemMblX KAUeHTY coobLeHui byaeT npepbiBHOMN.

[ns opraHnsaumm noANMCKM K NOTOKaM MCMONb3YIOTCA KAMEHTCKMe 3anpocbkl TopicRequest n TopicCancel v ysegomnenus
TopicReport n TopicReject.

2.8.1. [NOTOK KANPUHIOBbIX CAENOK U NepeBoaos

[MOTOK KAMPUHIOBBIX CAEN0K U NEePeBOAOB ABNAETCA XKypHaanpyembiMm. MaeHTUOMKaTOp noToka topic=Trades. B aTom
NOTOKe TpaHcuMpytoTcs coobuweHus Transfer n Trade.

Mpur 3TOM TaK:Ke 40CTyNHbl NoToKM Trades.Transfer u Trades.Trade, B KOTOPbIX TPAHCAMPYHOTCA TO/IbKO COOTBETCTBYIOLLME
cooblueHunA. ITK NoToKM 061aaatoT cOBCTBEHHOW HYMepaumeit topic_seq.

B nocneayowmx Bepcuax CUCTEMbI 3TU AoYepHUE NOTOKM ByayT OTCYTCTBOBATH.

[aHHble 0 coBepLIeHHbIX NepeBoaax nepegaorca coobuieHvem Transfer.

Tabnuua 2.29. dopmart coobweHunsa Transfer: msgid=802, size=117

CmewieHue Mone Tvn OnucaHue
[frame] frame CeccUOHHbIN 3aroNo0BoK
0 [topic_header] topic_header 3aronoBOK NOTOKa
22 user_id asciilé JlornH — oTnpasuTenb NOpyvyeHua
38 account account KomMnoHeHT ngeHtTnduKaLmm Toprooro

YneHa, TOProso-KANMPUHIoBoro c4yetTa u
K/IMEHTCKOro KoAda

74 transfer transfer KOMMNOHEHT OMucaHWA COBEpPLIEHHOro
nepesosa

[aHHble 0 COBEpPLUEHHbIX KNTMPUHIOBbLIX CAENKaxX TpaHcaMpytoTca coobuieHnem Trade. (O6 obpaboTke coobuieHMaA Cm.
2.5)
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Tabauua 2.30. dopmat coobweHuna Trade: msgid=804, pasmep AuHamUUYECKuin

CmeleHue

Mone

Tun

OnucaHue

[frame]

frame

CeCcCcHOHHbIN 3aronoBoK

[topic_header]

topic_header

3aronoBOK NOTOKa

22

user_id

asciilé

JNlorH — oTnpasuTens NopyyeHus

38

account

account

KomnoHeHT ngeHTndmKaLmm Toprooro
Yy/sieHa, TOProBO-KANPUHIOBOIO CYETA U
KIMEHTCKOro Koga

74

instrument

instrument

KoMMNoHeHT naeHTudmKaumMm Toprosoro
WHCTPYMEHTa

80

flags

int8

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

e Ox1L (eUserLastRec): nocnegHee co-
obueHne TpaH3aKUMK: NOCAeaHUM
OTYeT O CAesKax, 3aKNHYEHHbIX B
paMKax OHOM TpaH3aKLuu;

¢ 0Ox2L (eMMObligations): npusHak uc-
NO/HEHUA MapKeT-melikepom BHyT-
peHHel 6UpPKN cBOMX 06A3aTeNbCTB,
NpWCBaMBAETCA BUAUMbIM TUMUTHBIM
3anBKam;

e 0x4L (eNoMMTrade): npusHak 3asaBKu
MapKeT-melkepa BHyTpeHHel 6up-
XKW, KOTOPas He [O/KHA CBOAUTCA C
3aABKOW APYroro MapKeT-MelKepa;

e Ox8L (ePresettlement): caenka npea-
NMOCTaBKU;

e Ox10L (eExternalActivity): onepauus
6bl/1a coBeplleHa Yepes nHTepdelicsl
BHELUHEW NNOWAAKK;

e 0x20L (eDelivery): caenka noctaBky;

e 0x40L (eDeliverySwapGood): nepeHoc
[06pPOCOBECTHOrO YYacTHUKA B XoAe
NMOCTaBKU;

e 0x80L (eDeliverySwapBad): nepeHoc
Hef06pPOCOBECTHOMO YYaCTHUKA B XO-
[ NOCTaBKY;

e 0x100L (eDeliveryDonorTrade): no-
CTaBOYHbIV NEPEHOC YYaCTHUKA C NpU-
B/IeYeHMEeM JOHOpPa;

e 0x200L (eNoSystem): npusHak agpec-
HOW CAeNKu;

e 0x2000L (elgnoreDynamicLimits):
NPW3HaK UTHOPMPOBaAHWUA AUHaMUYe-
CKMX IMMWUTOB MO 3aABKE;

e 0x40000L (eLimitedMargin): npusHak
orpaHuyeHHoro obecneyeHus;

e 0x100000L (eClientPartialExecute):
YacTUYHOE UCMOJIHEHWE B aApPecHOM
pexvme, WMHULUMUPOBAHHOE K/WUEH-
TOM

88

price

dec8

LeHa

96

price_extra

dec8

JononHutensbHas ueHa
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CmewieHue Mone Tvun OnucaHue
104 parties otccodes KoMnoHEeHT ngeHTMdUKaLMmM CTOPOH aj-
pecHoro nopyveHus
136 amount_rest int4 OcTaToK nocsiie CAenoK, YKasaHHbIX B
[AHHOM coobLweHUN
140 comment char23+1 KommeHTapum
164 extra_ref asciil2 JononHutenbHbln nMaeHTUPUKATOP 3a-
ABKM
176 extral char4+1 JononHutenoHoe none 1
181 match_id int8 NpeHTUdUKaTOp TpaH3aKLmm
189 deals_offset int2 CmelleHne nepBoM 3anucu  rpynnbl
deals oTHocuTenbHO Hayana p[aHHOro
nons
191 deals_count int2 Konunuectso 3anucei rpynnbi deals
193 clr_deals_offset int2 CmelweHne nepBol 3anucu  rpynnbl
clr_deals oTHocuTeNbHO Havana AaHHO-
ro nons
195 clr_deals_count int2 Konwnuectso 3anucei rpynnbl clr_deals
197 clr_repo_deals_offset int2 CmelleHne nepBoM 3anucu  rpynnbl
clr_repo_deals oTHocuTenbHo Havana
AaHHOro nos
199 clr_repo_deals_count int2 Konunuectso 3anucei rpynnbi
clr_repo_deals
201 transfers_offset int2 CmelweHne nepBol 3anucu  rpynnbl
transfers oTHOCUTENbHO Hayana faHHO-
ro nons
203 transfers_count int2 Konunuectso 3anucei rpynnbl transfers
> deals deal Cnucok caenok
> clr_deals clr_deal] CnNnCOK KNMPUHIOBbIX CAENO0K
> clr_repo_deals clr_repo_deal Cnucok caenok peno
> transfers transfer] Cnucok nepeBogoB NO pesynbTaTam
caenku

2.8.1.1. NocTaBKa

06s3aTeNbCTBa Ha NOCTaBKY aKTUBOB NPEACTaBAeHbl B BUAE NO3MLMIA MO CNOT-UHCTPYMEHTaM. KaxKabli CNOT-UHCTPYMEHT
MUMEET AaTy UCNONHEHUA. MCNoNHEeHWe CNOTOBOM NO3MLMM MOKET NPOMUCXOAUTb B XO4€ NpoLeaypbl NOCTaBKU OAHUM U3
ABYyX cnocobos.:

1. I'Ipeo6paaoBaHv1e nosnunm no CI'IOT-O6F|3aTe}'IbCTBy B NO3nunto B HaIMYHOM aKTuUBeE TUNa akuuu, OG/WII'aLI,MVI U1 Ba-
NHOThbI. I'Ipeo6pa303aHv1e nosnuun no 06F|3aTEJ'IbCTBy B Ha/IMYHbIN aKTMB nponcxoanT nyTem 3aKpbiTUA Nepesoaom B
HanpaBaeHUu, O6paTHOM nosnuunm ¢ UCnonHeHnem B TEKYLLI,EI‘;i AeHb, 1 NPOTUBONOJ/IOXKHbIM NO HanpasB/1eHUIO Name-
HeHnem nosnuunnm no 6anchosomy adKTUBY TUNA aKUuUn, O6I'IVII'aLI,MVI WX BaNOTbI.

2. NepeHoc 0bs3aTeNbCTBa, He 06ecneyeHHOro HaiMYHbIMM aKTMBaMM, Ha CeAY LM TOProBbIi AeHb. MepeHoc Npouns-
BOAMTCA MyTemM aBTOMATMUYECKOrO BbICTaB/eHMUA afpPeCcHbIX 3aABOK PEMO C NOTMHA YY4aCTHUKA KAUPUHTra B agpec Kau-
PWHIOBOrO LLeHTpa. B pesynbTaTe UCMONHEHUA 3aABOK BO3HMKAET CAE/KA C MHCTPYMEHTOM Perno C UCMOIHEHMEM B
cneayowmii Toprosblid geHb. O6A3aTeIbcTBa NEPEHOCATCA TO/IbKO MO FNaBHbIM TOProBO-KAMPUHIOBbLIM CHETAM.

Cpenku nepeHoca o6s3atenbcTs ob6naaatoT npusHakom flags=0x20 B coobuieHnn Trade.
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2.8.2. [NOTOK KNIMPUHTOBbIX NO3ULUIA

MOTOK KNMPUHIOBbIX NO3ULMIA HeXKypHanupyemblin. MoeHTudmKaTop noToka topic=Pos.PositionUpdate.

[JaHHble B Hem TpaHCcAnpytoTca coobuieHmnem PositionUpdate.

JIMMUT Mo*KeT BbITb YCTAHOBAEH AJ151 KIMEHTCKOrO KoAa, Fpynmbl K/IMEHTCKMX KOoAoB, aHanntuyeckoro TKC nnum TKC. Uaen-
TUdMKaTop cybbeKTa (KNMEHTCKUI Kog, rpynna Kogos, aHanutuueckuii TKC uaum TKC), ona KOTOpOro yctaHaBAMBaETCA
NIMMUT, JOMKeH bbITb YKa3aH B none entity_id, a ee Tun — B entity_type. B none flags aonxeH 6biTb yKaszaH napameTp

U3MEHEHUA TUMNTA.

TaK Kak KAMPUHT NpoxoauT 6es nepepbiBa B TOPrax, To NOcC/se Ha4vasla TOpPros B HOBOW CECCMM, BOSMOMKHO, NOAB/EHMUE

onepauun, OTHOCALLENCA K 3aBepLUMBLIEca ceccun. Takan onepawms U3MEHSAET TO/IbKO 3HaYeHune nons clear_amount.

Tabnuua 2.31. Popmat coobuieHun PositionUpdate: msgid=851, pasmep guHamuuecknii

CmewieHue Mone Tvun OnucaHue
[frame] frame CeccUOHHbIN 3aroNo0BoK

0 [topic_header] topic_header 3aronoBOK NOTOKa

22 entity account_entity KOMMNOHEHT MAEHTUPUKALUN TOPFrOBOTrO
y/ieHa, TOProBO-KAMPUHIOBOrO cyeTa U
KMEHTCKOro Koaa

43 balance_id int8 NaeHTuduKatop 6anaHCOBOro UHCTPY-
MeHTa

51 extra_key int8 JOonoNHUTEeNbHbIN naeHTUDMKaTOP

59 last_session_id int4 NaeHTuduKaTop nocnegHemn KAMpuHro-
BOI ceccum

63 last_clearing_id int4 NaeHTUdUKaTop nocnesHero KAMpuHra

67 clear_amount decn Pasmep nosuumm no utoram nocnegHemn
3aKoHuYMBLIENCA ceccun. MoXKeT usme-
HATbCA B TEYEHME CNeaytoLel ceccum

76 amount_buy decn Konnuyectso NnoToB 6anaHcoBOro MH-
CTPYMEHTA B CAe/IKax B MOKYMKY 3a TEKY-
Lyto ceccuto

85 value_buy decn Cymma no BCEM CAe/IKaM 3a TEeKYLLYH
CECCUIO B MOKYNKY

94 amount_sell decn Konnuyectso n0oToB 6anaHcoBOro MH-
CTPYMEHTa B cAe/ikax B NpoAaxy 3a Te-
KYLLLYIO Ceccuto

103 value_sell decn Cymma no Bcem caenkam B NpoAaarky 3a
TEKYLLYH ceccuto

112 last_transfer_id int8 NaeHTUdUKaTop nocnegHero nepesosa
C K/IMPUHIOBbIM MHCTPYMEHTOM, U3Me-
HUBLLIMM BanaHc

120 extra_data_offset int2 CmelleHWe nepBol 3anucu  rpynnbl
extra_data oTHOoCMTeNbHO Hayana AaH-
Horo nons

122 extra_data_count int2 Konunuectso 3anucel rpynnbl extra_data

> extra_data extra_data] Habop 6/10K0B € ONONAHUTENBHBIMM Na-

pameTpamu onucbiBatowmnm obAsaTenb-
CTBO MO MHCTPYMEHTY
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2.8.3. NoTOK coCcTOAHUA CPeacTB

MOTOK COCTOAHMA CPEeACTB HEXYpPHaAnpyembln. MaeHTudMKaTop noToKa topic=Funds.FundsUpdate.

[aHHble B Hem TpaHcaMpyoTca coobueHmem FundsUpdate.

Tabauua 2.32. dopmart coobweHna FundsUpdate: msgid=852, size=79

CmelweHune Mone Tun OnucaHue
[frame] frame CeccUOHHbIN 3aros10BoK
0 [topic_header] topic_header 3aron0BOK NOTOKa
22 entity account_entity KOoMNOHEHT naeHTudMKaumm cybbekta
43 free decn CsobogHble cpeacTtsa
52 reserve decn 3ape3epBUpPOBaHHbIE CpeacTBa
61 current decn TeKkywmin obvem cpeacTs
70 income decn Ooxog,

2.8.4. [NOTOK MapXXUHaNbHbIX CTaBOK

MOTOK MapKMHaMbHbLIX CTaBOK JKYPHA/NMPYEMbI M COCTOMT TO/IbKO W3
topic=RiskRates.

[JaHHble B Hem TpaHcAupytoTca coobuieHnem RiskRates.

obHoBneHuin. NpeHTudMKaTOp NOTOKA

Tabauua 2.33. dopmart coobieHna RiskRates: msgid=810, size=78

CmeweHune Mone Tun OnucaHue
[frame] frame CeccUOHHbIN 3aroN0BoK

0 [topic_header] topic_header 3aronoBOK NOTOKa

22 balance_id int8 NaeHTudukatop 6anaHCOBOrO MHCTPY-
MeHTa

30 currency_id int8 NaeHTUdUKaTop BantoTbl, B KOTOpOW
paccYMTbIBAaNUCh CTaBKM pUCKa

38 last_session_id int4 NaoeHTuduKaTop TekylLeln ceccum

42 last_clearing_id int4 NaeHTUdUKaTop nocnegHero KAMpuHra

46 time time8m Bpems ¢opmnpoBaHMa CTaBOK

54 price dec8 LleHa, OTHOCUTENbHO KOTOpOW 6bin
paccyMTaHbl CTaBKKU pUCKa

62 rate_down dec8 CraBKa pUCKa ABUMXKEHUA BHU3

70 rate_up dec8 CraBKa pucKa ABUXKeHUA BBEPX

2.8.5. [NoTOK puUcK-napameTpos

MOTOK pUCK-NapamMeTpoB, CBA3aHHbIX C MPOBEPKOMN obecrnedeHHoCTU. MaeHTudmKaTop noToka topic=RiskParams.

[aHHble B Hem TpaHcaMpytoTca coobueHmem RiskParams.

Ta6nuua 2.34. Popmat coobuieHuna RiskParams: msgid=860, pasmep AMHaMU4eCKUi

CmelueHue

Mone

Tun

OnucaHue

[frame]

frame

CeCccUOHHbIN 3aronoBoK
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CmewieHue Mone Tvun OnucaHue

0 [topic_header] topic_header 3aronoBOK NOTOKa

22 entity account_entity YKasaHne Ha nopTtdesnb, K KOTOpomy
npUMmeHAeTcAa Nepesos,

43 reserved int2 Mone 3apesepsrpoBaHO

45 params_offset int2 CmelleHne nepBoM 3anucu  rpynnbl
params OTHOCUTENbHO Havana AaHHOro
nons

47 params_count int2 KonunuecTtso 3anucen rpynnbl params

> params [topic_risk _param] Cnucok napameTpos

Ta6nuua 2.35. Popmat KomnoHeHTa topic_risk_param: pasmep 20 6aiitoB

Mone Tun OnucaHue

type int2 Mapametp. 3HaueHue: 1 (CheckFunds): Mposepka anmuToB: value: 1. - BKAtO-
YyeHa, 0. - oTK/IoYEHa

reserved decn 3ape3epBUPOBAHO

result decn TeKyllee 3Ha4YeHWe napameTpa

2.8.6. [IOTOK cNpaBOYHUKOB, OTHOCALLUXCA K YYAaCTHUKAM TOPros

B noTOKe CcNpaBoOYHMKOB TPAHCAUPYIOTCA AaHHbIE, OTHOCALLMECA K Y4acTHUKAM TOPros:

® JIOTUHbI ANA NOAKIOYEHUSA K Wo3am Toprosoit nnatdopmsl (User),
* Koapl gna agpecHoi Toprosnun (OTCCode),

® TOproBo-KAMpuHrosble cyeTa (ClearingAccount),

® TOProBsble W KANPUHTOBbIE YneHbl (Member),

* KnneHTCKue Koabl (Client),

® rpynnbl KNMeHTCcKux Kogos (ClientGroup).

CnpaBOYHUKN, OTHOCALLMECA K YHAaCTHMKAM TOProB, TPAHCAMPYOTCA B COOTBETCTBUM C NpaBamMm 40CTyNa N0rKHa, 3anpo-
cuBllero NnoAanucry.

O6begMHEHHbIM MOTOK CNPaBOYHMKOB, OTHOCALLMXCA K Yy4YyacTHMKam Topros, ob6nagaetr wuaeHTUGUKaTOPOM
topic=Participants. Mpn 3TOM KAMEHT MOXKET NOANNCATLCA HA AOYEPHUI NOTOK, B KOTOPOM TPAHCMPYETCA TONIbKO OAMH
CNpaBoOYHMK. TakoM foYepHUI NOTOK 061agaeT cobcTBEHHOM Hymepaumeit topic_seq. Ero ngeHtudukaTop topic umeet
BnAa tmna Participants.User.

[MOTOKM CNPaBOYHMKOB ABNAKOTCA HEXYPHANNPYEMbBIMM.

CoobueHuna User cogepuT AaHHble 0 N0TMHe AN1A NOAKAUYEHUS K WAto3y Toproeoi nnatdopmsl. (06 obpaboTke coob-
eHma cm. 2.5.)

Ta6nuua 2.36. Popmat coobuieHuna User: msgid=911, pasmep AMHaMUYECKUIA

CmewieHue Mone Tvn OnucaHue
[frame] frame CeccuOHHbIN 3aronoBoOK
0 [topic_header] topic_header 3aronoBOK NOTOKa
22 user_id asciilé JIorMH, unaeHTUOUKATOP KAMEHTCKOro
Wwnro3a
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CmewieHue

Mone

Tun

OnucaHue

38

type

int2

Tun normHa. 3HavyeHuns:

e 1 (Clearing): KNIMPUHIOBBIN YNEH;

2 (WildCard): yyacTHWK TOpros;

e 3 (Tag): NorvH, oTHOCAWMICA K CBA3-
Ke;

e 4 (Group): NOTUH rPYNMbl KINEHTCKUX

KOA0B;

5 (Client): norMH KNMeHTCKoOro Koaa

40

member_id

int8

NaeHTMOUKATOP y4aCTHUKA TOPros

48

main_clearing_account

asciilé

ToproBo-KAMPUHIOBBIN CYET MO YMONYa-
HUIO

64

use_any_account

intl

MpaBo gocTyna KO BCeEM TOProBO-KAWU-
PUHroBbiM cHeTamM AOaHHOIo y4acCTHUKa
TOPros.:. 3HayYeHunA:

¢ 0(No): He umeeT foCTYyNa;
¢ 1 (Yes): umeet gocTyn

65

client_code

asciilé

NaeHTMOUKATOP KAMEHTCKOro Koga. 3a-
NoAHeHo npu type=5

81

client_group

asciilé

lpynna KAMEHTCKUX KOAOB. 3anosHEeHo
npu type=4

97

tags

charl5+1

CBA3KA KNMEHTCKMX KOZOB M/uam rpynn
KIMEHTCKMX KOAZOB. 3anosiHeHO npw
type=3

113

clearing_account_offset

int2

CmelleHne nepsBOM 3anuvcyu  nonewn
clearing_account oTHoCMTeNIbHO Hayana
[aHHOro nona

115

clearing_account_count

int2

Konnuyectso 3anucen nonemn

clearing_account

117

otccodes_offset

int2

CmelleHne nepsBoi 3anucu  rpynnsbl
otccodes OTHOCUTENbHO Hayana gaHHO-
ro nons

119

otccodes_count

int2

Konunuectso 3anucei rpynnsl otccodes
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CmewieHue Mone Tvun OnucaHue
121 login_flags int8 MapameTpbl IorMHa. 3HayeHus:
e Ox1L (IS_ACTIVE): aKTUBHbIV IOTUH;
e 0x8L (USE_ANY_GW): MOXeT UrHopu-
poBaTb CMWUCOK pPaspeLleHHbIX LW/Ho-
308;
e Ox10L (USE_ANY_ACCOUNT): moxeT
Mcnosib3osatb Nt060i TKC y4acTHUKA;
e 0x20L (LEVEL_CM): ypoBeHb y4aCTHU-
Ka KAUPUHTa;
e 0x40L (LEVEL_TM): ypoBeHb y4acTHU-
Ka TOpros;
e 0x80L (LEVEL_CG): ypoBeHb rpynmnbl
K/IMEHTOB;
e 0x100L (LEVEL_CLIENT): ypoBeHb K/u-
eHTa;
e 0x200L (LEVEL_TCA): ypoBeHb TKC;
¢ 0x400L (IS_CM_OPERATOR): onepa-
TOP Y4aCTHUKA KIMPUHTa;
e 0x800L (IS_TM_OPERATOR): onepa-
TOP Yy4acTHMKA TOPros;
e 0x2000L (IS_SUSPENDED): noruH npu-
OCTaHOBJIEH MO PACTOPSAKEHUIO KNU-
eHTa
129 rights_flags int8 MpaBa fornHa. 3Ha4yeHus:
e Ox1L (M_TRADE): nogaBatb TOproBble
nopyyeHus;
e 0x800L
(CAN_IGNORE_DYNAMIC_LIMITS):
WUrHOPUPOBATb MPOBEPKY AUHAMUYe-
CKUX NTMMUTOB
> clearing_account asciilé TOproBoO-KAMPUHIOBbIN CYET
> otccodes t OTCCode] CnucoKk maeHTMdMKaTOpOB ANA coBep-
LIeHWA aAPECHbIX CAENOK

CoobueHne OTCCode coaepXuT MHGOPMaLMIO O KoAae ANA aAPeCcHOM TOProsax Ha BHELLHUX TOProBbIX NoLWaaKax, 4o-

CTYMHbIX Yepes Toprosyto naatdopmy.

Ta6nuua 2.37. Popmat coobueHna OTCCode: msgid=902, size=242

CmewieHue Mone Tvun OnucaHue
[frame] frame CeccUOHHbIN 3aroNoBoK

0 [topic_header] topic_header 3aronoBOK NOTOKa

22 code asciilé Kopa, onsa agpecHol Toprosam

38 market_id int2 MaeHTUdPUKaTOp TOProsol NOWAAKK
(3HaueHus cm. B 2.9.2)

40 desc char64+1 HanmeHoBaHMe Ha aHIIMNCKOM A3bIKe

105 desc_ru char128+1 HanmeHoBaHWe Ha PyCCKOM A3blKe

234 member_id int8 NaeHTUPUKATOP YHaCTHMKA HAa KOTOPOTO
3aperncTpmMpoBaH Kog,
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B coobuweHun ClearingAccount TpaHCAUPYHOTCA NapameTpbl TOProBO-KAMPUHIOBbLIX CYETOB, B TOM YMC/e CBA3b C TOPro-
BO-K/IMPUHIOBbIMM CYETaMM Ha BHELWHMX naolaakax. (06 obpaboTke coobuieHus cm. 2.5.)

Tabauua 2.38. dopmart coobweHuns ClearingAccount: msgid=903, pasmep guHamuyeckuin

CmewieHue Mone Tvun OnucaHue
[frame] frame CeccUOHHbIN 3aroNoBoK
0 [topic_header] topic_header 3aronoBOK NOTOKa
22 code asciilé NaeHTUPUKATOp TOProBO-KAUPUHIOBO-
ro cyeta
38 clearing_member_id int8 NAaeHTUPUKATOP KAMPUHIOBOrO YieHa
46 desc char64+1 HanmeHoBaHMe Ha aHFIMICKOM A3blIKe
111 desc_ru char128+1 HanmeHoBaHWe Ha PyCcCKOM f3blKke
240 is_principal intl Mpu3HakK BUPTYaNbHOrO TOProOBO-KAU-
PMHroOBOro cyeTa. 3Ha4YeHus:
e 0 (No): BMpTyanbHbIA TOProBO-KAK-
PUHTOBbIN CYET;
e 1 (Yes): 06blYHbIN TOProBO-KANPUHTO-
BbIi cyeT
241 parent_clear_account asciilé NpeHTUOUKATOP  TOProBoro  YieHa,
TOPryloWero 4Yepes JaHHbIM TOpro-
BO-K/IMPUHTOBbLIA CcYeT. 3ano/IHEH Npw
is_virtual=1
257 is_trusted_asset intl Mpu3HaK JOBEPUTENLHOTO YyNpaB/eHuA.
3HaveHus:
¢ 0 (No): He HaxoguTcA B AOBEepPUTENb-
HOM ynpaBAEHUU;
¢ 1 (Yes): HaxoauTca B 4OBEPUTENBHOM
ynpaBaeHuu
258 is_own_asset intl Mpu3Hak cobCcTBEHHOrO TOProBO-KAU-
PWHFOBOrO cyeTa. 3Ha4YeHUsA:
¢ 0 (No): HecobCTBEHHbI TOProBO-KNK-
PUHIOBbIM CYET;
e 1 (Yes): cobCTBEHHbIA TOProBO-KAU-
PUHIOBbINM cyeT
259 trade_member_id int8 NaeHTUdUKaTop yYaCTHUKA TOPro., TOp-
rylowero 4yepes AaHHbIN TOProBO-KAU-
PUHIOBbINM cyeT
267 default_client asciilé KNWEeHTCKMIA KoAa, WCMoNb3yembld Mo
YMOYaHUIO
283 default_client_extra asciilé JONONHUTENBHBIN KNMEHTCKUI KOA, UC-
NO/Ib3yeMblii MO YMOYAHMIO
299 segredation_type int2 Cnocob y4yeTta cBob0oAHbIX CpeacTs. 3Ha-
yeHus:
e 0 (Custom): 06bl4HbIN;
e 1 (Private): BblaeneHHbIl;
e 2 (Separate): o6ocobneHeHbI
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CmewieHue Mone Tvun OnucaHue

301 exchange_accounts_offset int2 CmelweHne nepBol 3anmucu  rpynnbl
exchange_accounts OTHOCUTENbHO Ha-
Yyana gaHHoro nons

303 exchange_accounts_count int2 Konunyectso 3anucei rpynnbl
exchange_accounts

> exchange_accounts [ExchangeAccount] CnNCOK TOProBO-K/JMPMHIOBbLIX CYETOB
Ha TOProBbIX N/ioWaaKax

C006LLI,EHME Member CoAepPXUT AaHHbIE O TOProBOM U KIIMPUHIOBOM Y/1EeHE.

Tabauua 2.39. dopmart coobweHna Member: msgid=904, size=259

CmeweHune Mone Tun OnucaHue
[frame] frame CeCcCcUOHHbIN 3aros10BoK
0 [topic_header] topic_header 3aronoBOK NOTOKa
22 member_id int8 NaeHTUdUKaTop TOProBoro WAU Kiau-
PWHFOBOrO Y/ieHa
30 member_code char32+1 YHWKabHbIA CUMBOJIbHBIN KOZ,
63 member_type int2 Tun yyacTHMKa. 3HavyeHua:

e 0 (Clearing): KNIMPUHIOBbLIN Y/EH;
e 1 (Trade): ToproBbIii uneH

65 name char64+1 HanmeHoBaHMe Ha aHTIMIACKOM A3blKe

130 name_ru char128+1 HanmeHoBaHMe Ha pycCKOM A3blKe

CoobuieHue Client cogepskuUT AaHHbIE O KNMEHTCKOM KOAe, B TOM YMC/Ie yKa3aHMe Ha naeHTUGUKaATOPbl KNMEHTCKOro Koaa
Ha BHELHWX TOProBbIx naowaakax. (06 obpaboTke coobuieHus cm. 2.5.)

Ta6nuua 2.40. Popmat coobuieHusn Client: msgid=905, pasmep AMHaMUYECKUIA

CmeweHune Mone Tun OnucaHue
[frame] frame CeccUOHHbIN 3arosI0BoOK

0 [topic_header] topic_header 3aronoBOK NOTOKa

22 code asciilé NaeHTUPUKATOP KANMEHTCKOro Koaa

38 trade_member_id int8 NaeHTUdUKaTopa TOProBoro YieHa

46 name char64+1 HavmeHoBaHWe Ha aHIIMNCKOM fA3blKe

111 name_ru char128+1 HanmeHoBaHWe Ha PyCcCKOM fi3blKke

240 is_trust_asset intl Mpn3HaK [oBEPUTENBHOTO YNPaBAEHUA.
3HaueHwus:

¢ 0 (No): He HaxoguTcA B AoBepUTE/b-
HOM ynpaBieHnu;

e 1 (Yes): HaxopuUTCA B fLOBEPUTENIBHOM
ynpaBaeHun

241 is_own_asset intl Mpu3Hak CcoO6CTBEHHOrO TOPrOBO-K/AMU-
PWHIOBOro cyeTa. 3HavyeHua:

¢ 0 (No): HecobCTBEHHbIN TOProBO-KAK-
PUHIOBbIN CYET;

e 1 (Yes): cobcTBEHHbIN TOProBO-KAK-
PUHIOBbINM cyeT
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CmewieHue Mone Tvun OnucaHue
242 has_client_group intl MpuHaANEeXXHOCTb K rpynne KAMEHTCKUX
KO4,0B. 3HayeHuA:
e 0 (No): He BXoaMT B rpynny;
e 1 (Yes): BxoguT B rpynny
243 client_group_id asciilé pynna KAMEeHTCKNX KoAoB. YKa3zaHa npu
has_client_group=1
259 exchange_clients_offset int2 CmeleHne nepBol 3anucu rpynnbl
exchange_clients oTHocuTeNbHO Havana
JaHHOro nona
261 exchange_clients_count int2 Konnyectso 3anucei rpynnbl
exchange_clients
263 tag_offset int2 CmelleHne nepBoi 3anucu nonew tag
OTHOCWUTENIbHO Ha4yana AaHHOro NoaA
265 tag_count int2 KonuyectBo 3anuceit nonei tag
267 individual_investment_account intl Mpun3HaK NHANMBUAYANBHOTO UHBECTULLUN-
OHHOrO cyeTa. 3HaYeHus:
e 0(No): HeMHAMBUAYANbHbINA UHBECTU-
LLMOHHBIM cyeT;
e 1 (Yes): uHAMBMAYaNbHbINA MHBECTU-
LUMOHHbIN cyeT
> exchange_clients ExchangeClient YKa3aHuWe Ha KAWMEHTCKUI Kog, Ha BHeLw-
HeW TOProBoW naouLazKe
> tag char15+1 CBAi3Ka, K KOTOPOM OTHOCUTCA KAMEHT-
CKWUI1 Kog,

CoobuweHue ClientGroup BKAtoYaeT B ceba onucaHune rpynnbl KAMEHTCKUX KogoB. (06 obpaboTke cooblueHus cm. 2.5.)

Tabauua 2.41. dopmart coobeHuna ClientGroup: msgid=906, pasmep guHamUUYeCcKuin

CmeweHune Mone Tun OnucaHue
[frame] frame CeccUOHHbIN 3aroN10BOK
0 [topic_header] topic_header 3aro/I0BOK NOTOKa
22 code asciilé NaeHTUdUKaTop rpynnbl KAMEHTCKUX KO-
Palo]:]
38 trade_member_id int8 NaeHTUdUKaTop TOproBoro YaeHa
46 name char64+1 HanmeHoBaHWe Ha aHFMICKOM A3blKe
111 name_ru char128+1 HanmeHoBaHWe Ha PyCCKOM fi3blKke
240 is_trusted_asset intl Mpn3HaK [oBEPUTENBHOTO YNPaBAEHUA.

3HayeHwuA:

¢ 0 (No): He HaxoguTcA B AOBepUTE/b-
HOM ynpaBieHuu;

e 1 (Yes): HaxopuUTCA B fLOBEPUTENIBHOM
ynpaBaeHun

35




CneuudmrKauma 6UHaPHOTO NPOTOKO1A

CmewieHue

Mone

Tun

OnucaHue

241

is_own_asset

intl

MpwnsHak COBCTBEHHOTO TOProBo-KAN-
PUHroBOro cyeta. 3Ha4YeHuA:

¢ 0 (No): HecobCTBEHHbI TOProBO-KNAK-
PUHIOBbIM CYET;

e 1 (Yes): cobCTBEHHbIA TOProBO-KAU-
PUHIOBbIM cyeT

242

tag_offset

int2

CmelleHne nepBoi 3anucu nonen tag
OTHOCUTE/NIbHO Hayana faHHOro nons

244

tag_count

int2

Konunuectso 3anucei noneit tag

> tag

charl5+1

CBA3Ka, K KOTOpOW OTHOCKUTCA rpynna
K/IMEHTCKMX KOL,08B

2.8.7. NOTOKN MHCTPYMEHTOB

B NOTOKEe MHCTPYMEHTOB TPAHCAMPYIOTCA CNPABOYHbIE AAHHbIE O MHCTPYMEHTAX N peXxMmax TOpPros:

e 6anaHCcoBbIN MHCTPYMeHT — BantoTa (Currency),

* 6a/IaHCOBbIN MHCTPYMEHT — BbINYCK akuum (Issue),

® 6aNaHCOBbIN MHCTPYMEHT — 0653aTeNbCTBO Ha pPbIHKe cnoT (Spot),
* 6asfaHCOBbLIN MHCTPYMEHT — ¢btoyepc (Futures),

¢ 6anaHcoBblli UHCTPYMEHT — obaurauma (Bond),

* pexumbl Topros (TradeModes),
e Toprosble naowaaku (Market),
® TOProBblil MHCTPYMEHT (Instrument).

Takxe B 06begMHEHHOM MOTOKE UHCTPYMEHTOB MPUXOAAT U3BeLeHMs 06 M3MEHEHMN TOProBOro CTaTyca MHCTPYMEHTa
TradinglnstrumentStatus 1 06 M3MeHeHUU TMMUTOB AR LeH 3aABOK N0 TOProBOMY UHCTPYMEHTY.

O6begMHEHHbIN NOTOK CMPAaBOYHUKOB MHCTPYMEHTOB 061agaeT naeHTudumkatopom topic=Instruments. Mpu 3TOM KAMEHT
MOKET NoANNCaTbCA Ha A0YEPHUIM NOTOK, B KOTOPOM TPAHCAUPYETCA TO/IbKO OAMH CNPaBOYHUK. TaKoM A0YEepPHUIA NOTOK
obnaaaet cobcTBeHHOM HyMmepauuei topic_seq. Ero ngentudumkatop topic umeet sug tuna Instruments.Instrument.

MOTOKM MHCTPYMEHTOB ABAAKOTCA HEXYPHANUPYEMbIMM.

Tabauua 2.42. dopmart coobweHuna Currency: msgid=931, size=278

CmewieHue Mone Tun OnucaHue
[frame] frame CeccuOHHbIN 3aronoBoK

0 [topic_header] topic_header 3aronoBOK NOTOKa

22 balance_id int4 NpeHTndUKaTop 6anaHCcoOBOro WMHCTPY-
MeHTa

26 code char32+1 Koga BantoThbl

59 desc char64+1 NonHoe HaMmeHOBaHMeE BaNtOTbl Ha aH-
rMMNCKOM fA3blKe

124 desc_ru char128+1 NMonHoe HanmeHoBaHMe BaNtoTbI Ha pycC-
CKOM A3blKe

253 section char8+1 CeKuMA pblHKA, K KOTOPOWN npuHagie-
YKUT BantoTa

262 min_volume dec8 MWHUMaNbHO BO3MOMKHbIN 06bEM aKTU-
Ba

270 cfi_code char6+1 CFl-Kog, $pMHaAHCOBOIo MHCTPYMEHTA
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CmewieHue

Mone

Tun

OnucaHue

277

is_test

intl

MpW3HaK TECTOBOrO MHCTPYMeHTa. 3Ha-
YyeHwusn:

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

Ta6nuua 2.43. Popmar coobuieHusn Issue: msgid=932, size=486

CmewieHue Mone Tvun OnucaHue
[frame] frame CeccUOHHbIN 3aronoBoK
0 [topic_header] topic_header 3aronoBOK NOTOKa
22 balance_id int4 NaoeHTuduKaTtop 6anaHCOBOrO UHCTPY-
MeHTa
26 code char32+1 TUKep MHCTPYMEHTA
59 desc char64+1 MonHoe HasBaHWE aKUMM Ha aHTMAUn-
CKOM fi3blKe
124 desc_ru char128+1 MonHoe Ha3BaHMe aKuMM Ha PYCCKOM
A3blIKe
253 section char8+1 CeKuMA pbIHKA, K KOTOPOWN npuHagne-
UT aKuma
262 min_volume dec8 MWHMManbHbLIN pasmep noTa
270 isin char32+1 ISIN BbiNycka LueHHoW bymaru
303 cfi_code char6+1 CFl-Kkog, $MHAHCOBOro MHCTPYMEHTA
310 reg_num char32+1 PernctpaLuoHHbIli Homep
343 issuer_name char64+1 HanmeHoBaHWe sSMUTEHTA UK yNPaBAA-
tollas KomnaHua (g naes)
408 issuer_country char8+1 CTpaHa permcrpaumm smmTeHTa
417 face_value dec8 HomwuHan ueHHon bymaru
425 face_value_currency char8+1 Bantota HomuHana
434 total_amount decn O6bem BbiMycKa
443 security_type intl Tun ueHHoM Bymarn. 3HaueHuA:
e 1(OrdinaryShare): 06bIKHOBEHHasA aK-
ums;
¢ 2 (PreferredShare): npusunernposan-
HasA akuwms;
e 5 (ETF): ueHHas bymara MHOCTPaHHO-
ro MHBECTULMOHHOrO PpoHAa;
e 6 (RDR): poccuitickaa aenosuTapHas
pacnucka;
e 7 (ADR): amepuKaHcKasa genosutap-
HasA pacrnucka;
e 8 (GDR): rnobanbHasa AenosvTapHas
pacnucka;
¢ 9 (IntervalMutualFund): Nai nHTEp-
BanbHoro NMNda
444 issue_date time8m [JaTta BbinycKka uan gata rocyaapCcTBeH-
HOM permcrpaumm
452 guotation_list char32+1 KoTnpoBanbHbIM CNNCOK
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485

is_test

intl

MpW3HaK TECTOBOrO MHCTPYMeHTa. 3Ha-
YyeHwusn:

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

Ta6bnuua 2.44. dopmat coobuieHunsa Spot: msgid=933, size=293

CmewieHue Mone Tvun OnucaHue
[frame] frame CeccUOHHbIN 3aronoBoK

0 [topic_header] topic_header 3aronoBOK NOTOKa

22 balance_id int4 NaoeHTuduKaTtop 6anaHCOBOrO UHCTPY-
MeHTa

26 code char32+1 Kopa cnoT-obasaTenscrea

59 desc char64+1 MonHoe HanmeHoBaHWe 06sA3aTeNbCTBA
Ha aHIIMACKOM fi3blKe

124 desc_ru char128+1 MNonHoe HanmeHoBaHMe 0b6s3aTeNIbCTBA
Ha PYCCKOM A3blKe

253 section char8+1 CeKuma pblHKA, K KOTOpPOM OTHOCUTCA
o0b6Aa3aTenbcTBO

262 lot int8 Pasmep nota eamHuuax 6a3oBoro ak-
TMBa (6anaHCOBOro MHCTPyMEHTa C
NMOEHTUPUKATOPOM, YKa3aHHbIM B MnoJsie
underlying_id)

270 date_exec time8m [ata ucnonHeHua obasaTenbCcTea

278 shift int2 CmelleHne fatbl UCMONAHEHUA OT TEKy-
wer gatol B paboumnx gHsaX

280 underlying_id int4 NpeHTndunkaTtop 6asosoro aktnea

284 accrued_interest dec8 HaKkonneHHbI KynoHHbIA Aoxo4 Ha
AEHb NOCTaBKU

292 is_test intl Mpn3HaK TecToBOro MHCTPYMEHTA. 3Ha-
YyeHus:
e 0 (REAL): PeanbHblit;
e 1 (TEST): TectoBbIit

Tabnuua 2.45. Popmat coobuieHunsa Futures: msgid=934, size=292

CmewieHue Mone Tvun OnucaHue
[frame] frame CeccUOHHbIN 3aronoBoK

0 [topic_header] topic_header 3aronoBOK NOTOKa

22 balance_id int4 NpeHTnduKaTop 6anaHCcoOBOro WMHCTPY-
MeHTa

26 code char32+1 Kopg 065a3aTenbcTBa Ha CPOYHOM PbIHKE

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

124 desc_ru char128+1 MNonHoe HanmeHoBaHMe 0b6s3aTeNbCTBA
Ha PYCCKOM A3blKe
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CmewieHue Mone Tvun OnucaHue
253 section char8+1 CeKuMA pblHKa, K KOTOPOM OTHOCKTCA
dbrouepc
262 lot int8 Pasmep nota B epuHuuax o¢btoyepca
(banaHcOBOro MHCTPYMEHTa C WAeH-
TUOUKATOPOM, YKasaHHbIM B none
underlying_id)
270 date_exec time8m [Jata ucnonHeHua obasatenncrea
278 date_expire time8m [aTa ncreveHus
286 underlying_id int4 NaeHTndukatop 6a3oBoro aktmea
290 exec_type intl Tun dbroyepca. 3HaueHuA:
e 0 (FuturesThroughSpot): nocrasou-
HbIN;
e 1 (FuturesCashSettlement): pacuert-
HbIN
291 is_test intl Mpn3HaK TecToBOro MHCTPYMeEHTA. 3Ha-

YeHunAa:

e 0 (REAL): PeanbHblit;
e 1 (TEST): TecToBblit

Ta6nuua 2.46. Popmat coobuieHna Bond: msgid=935, pasmep gMHamuyeckui

CmewieHue Mone Tvun OnucaHue
[frame] frame CeCcCUOHHbI 3aronoBokK

0 [topic_header] topic_header 3aro/fI0BOK NOTOKa

22 balance_id int4 NpeHTnoukatop 6anaHcoOBOro MHCTPY-
MeHTa

26 code char32+1 Kopg 065a3aTenbcTBa Ha CPOYHOM PbIHKE

59 desc char64+1 MonHoe HanmeHoBaHWe 06sA3aTeNbCTBA
Ha aHIIMIACKOM fi3blKe

124 desc_ru char128+1 MNonHoe HanmeHoBaHMe 0b6s3aTeNbCTBA
Ha PYCCKOM A3blKe

253 section char8+1 CeKkuMA pblHKa, K KOTOPOM OTHOCKTCA
dbrouepc

262 min_volume dec8 MWHUManbHbIN pasmep foTa

270 isin char32+1 ISIN BbINycka LueHHoW bymaru

303 cfi_code char6+1 CFl-Koa, $MHAHCOBOro MHCTPYMEHTA

310 date_maturity time8m [JaTta noraweHus

318 coupon_payment_offset int2 CmelleHWe nepBol 3anucu  rpynnbl
coupon_payment OTHOCUTE/IbHO Ha4Yana
AaHHOro nons

320 coupon_payment_count int2 Konnuyectso 3anucen rpynnol
coupon_payment

322 reg_num char32+1 PervcrpayMoHHbIi HoMep BbiNycKka 06-
Auraumin

355 issuer_name char64+1 HanvmeHoBaHWe aMUTEHTa UM yNpaBaA-

lolan KomnaHua (4 naes)
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420

issuer_country

char8+1

CTpaHa perucrTpauum smuTeHTa

429

face_value

dec8

HomuHan ueHHon bymaru

437

face_value_currency

char8+1

Bantota HoMmMHana

446

issue_amount

decn

O6bem BbinMycka

455

security_type

intl

Tun ueHHoM bymarn. 3HaueHuA:

¢ 1 (GovernmentBond): rocygapcreer-
Haa obanrayms;

¢ 2 (MunicipalBond): o6aurauma myHu-
umMnanbHoro obpasoBaHus;

e 3 (CentralBankBond): obaurayus
LleHTpanbHoro 6aHKa;

e 4 (CorporateBond): KopnopaTuBHas
obnuraums;

¢ 5 (FinanciallnstitutionBond): ob6aura-
LA GUHAHCOBOW OpraHM3aLum

456

issue_date

time8m

[aTa Bbinycka

464

guotation_list

char32+1

KoT1poBanbHbIi CNMCOK

497

is_test

intl

MpU3HaK TECTOBOrO MHCTPYMeHTa. 3Ha-
YyeHwus:

¢ 0 (REAL): PeanbHblii;
e 1 (TEST): TectoBbIit

> coupon_payment

[coupon_payment]

PacnucaHmne KynoHHbIX BbINAAT

Tabauua 2.47. dopmart coobweHna TradeModes: msgid=941, size=221

CmeweHune Mone Tun OnucaHue
[frame] frame CeccUOHHbIN 3aroNI0BoOK

0 [topic_header] topic_header 3aronoBOK NOTOKa

22 trade_mode_id int2 NaeHTUdUKaTOp pexkmMma Topros

24 name char64+1 HanvmeHoBaHWe perKnMma TOPros Ha aH-
rNUACKOM f3blKe

89 name_ru char128+1 HanmeHoBaHWe peXknma TOpros Ha pyc-
CKOM A3blKe

218 is_address intl MpW3HaK aapecHOM TOProBAn B PEXMMA
TOpros. 3HayeHuA:
e 0 (No): 6esagpecHblit;
e 1 (Yes): agpecHbiii

219 is_multileg intl Toprosna cBA3Kamu. 3HaYeHUA:
e 0 (NO): pexxnum Toprosan aTomapHbi-

MW UHCTPYMEHTAMMU;

e 1 (Yes): pexxum TOprosav CBA3Kamu

220 is_ext_close intl Mpun3HaK HannumMa ayKuMOHaA 3aKpbITUA.
3HaveHus:
¢ 0 (No): oTcyTcTBYET;
¢ 1 (Yes): npucyTctByeT
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Tabauua 2.48. dopmart coobweHna Market: msgid=936, size=220

CmewieHue Mone Tvun OnucaHue
[frame] frame CeccUOHHbIN 3aroNo0BoOK

0 [topic_header] topic_header 3aronoBOK NOTOKa

22 market_id intd4 NaeHTUdUKaTop pbiHKA

26 desc char64+1 MonHoe HaMmeHOBaHME PblHKA HA aH-
rMMNCKOM fA3blKe

91 desc_ru char128+1 MNonHoe HameHOBaHMe pblHKa Ha pyc-
CKOM A3blKe

Tabnuua 2.49. dopmat coobuieHus Instrument: msgid=963, pasmep guHamuyecknii

CmewieHue Mone Tun OnucaHue
[frame] frame CeCccUOHHbIN 3aron0BoK

0 [topic_header] topic_header 3aronoBOK NOTOKa

22 instrument_id int4 NaeHTUPUKaTop TOProBoro MHCTPYMEH-
Ta

26 symbol char32+1 CMMBOJIbHBIA MAEHTUDUKATOP MHCTPY-
MeHTa

59 desc char64+1 NonHoe HamMMeHoBaHME WHCTPYMEHTA
Ha aHINMIACKOM A3blKe

124 desc_ru char128+1 MonHoe HanMmeHOBaHWE MHCTPYMEHTA
Ha PYCCKOM fi3blKe

253 status [instrument_status] TeKyLnit cTaTyc TOProBOro MHCTPYMEH-
Ta

257 type char3+1 Tvn TOProBoro MHCTPyMeHTa:
o f: dblouepc;
e t:T+N;
® 0: OMUMWOH;
* r:peno;
® pr: cBA3aHHblE CAENKN Kynan-nposa-

KU;

* sw: cBon;
® C: KaneHaapHbIi cnpes;
¢ sf: cnpep cnoT-dbloyepc;
e dvp: c nosHbIM obecneyeHnem

261 auction_dir intl Twun ayKunoHa. 3HavyeHuA:
e O (Direct): 06bI4HbII ayKLMOH;
e 1 (Inverse): 06paTHbI ayKUMOH

262 price_increment dec8 MMWHMManNbHbIN pasmep Lwara LeHbl

270 step_price dec8 CTOMMOCTb MMHMUMANbHOTO LIAra LeHbl

278 legs_count int2 Konnyectso anemeHTOB B CBA3Ke

280 trade_mode_id int2 NaeHTUdUKaTop pexnuma Topros
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282

scalping_type

int2

Tun cKanbnNUpoBaHUA. 3HAYEeHUA:

e 0 (NoScalping): ckanbnupoBaHue oT-
CyTCTBYET;

e 1 (Custom): 06bl4HOE CKanbNUpPOBa-
Hue;

e 2 (InverseScalping): MHBEpCHOoe
CKanbnMpoBaHue

284

fee_schema

intl

MexaHun3m pacyeTa cbopa. 3HayeHus:

e 1 (MakerTakerSpot): uWHMuMaTOp—
KOHdMpPMaTOpP 4N15 CNOTa;

e 2 (MakerTakerFutures): uHMUMaTOp—
KoHbMpMmaTop N5 PbloYepcos;

¢ 3 (REPO): peno

285

fee_rate_offset

int2

CmeleHne nepBoM 3anucyu  noJsen
fee_rate oTHOCUTENBHO HaYaNa LAHHOTO
nons

287

fee_rate_count

int2

Konunuectso 3anucein nonei fee_rate

289

curr_price

charl6+1

BanioTa, B KOTOPOI 3agaHa LeHbl WH-
CTpymMeHTa

306

periods_offset

int2

CmelleHne nepsBoil 3anucu  rpynnbl
periods OTHOCMTE/NIbHO Hayana AaHHOro
nons

308

periods_count

int2

KonunuecTso 3anucei rpynnoi periods

310

exchange_instrument_offset

int2

CmelleHne nepBOM  3anucu  rpyn-
nbl exchange_instrument oTHocuTeNbHO
Hayana JaHHOro nona

312

exchange_instrument_count

int2

Konunuectso 3anucem rpynnbl
exchange_instrument

314

limit_up

dec8

BepxHee orpaHunyeHne gna UeH 3aaBOK

322

limit_down

dec8

Hu»XHee orpaHnyeHue AnAa ueH 3aaBOK

330

is_test

intl

MpW3HaK TECTOBOrO MHCTPYMeHTa. 3Ha-
YyeHun:

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

331

te_id

int2

NpeHTUOUKaTOp TOProBoro sapa

333

be_mode

intl

PesKMm/anropntm Hauiyylwero Mcros-
HeHuA. 3HayeHuAa:

e 0 (External): pexxum, nogpasymeBsato-
WM 3aK1toYeHne caenok Ha CaHKT-
MeTepbyprckon 6MpxKe 1 Ha BHELIHeN
naowaakKe;

¢ 1 (Internal): pexum, nogpasymesato-
WM 3aK1todeHne caenok Ha CaHKT-
MeTepbyprckoin GupKe, B TOM 4ucie
Mo LUeHaM BHEeLWHMUX NIoLaaoK

> fee_rate

dec8

CraBka Komuccum
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CmewieHue Mone Tvun OnucaHue
> periods Period lpynna pgna onpepeneHva nepuoaos

ONA UHCTPYMEHTa, B TOM 4YMcC/ie Topro-
BbIX CeCCcUi

> exchange_instrument

[Exchangelnstrument]

lpynna ana naeHTMduKaLmMm Toprosoro
MHCTPYMEHTa Ha BHELLUHEW niowaaKke

B TeKyLlel peanmsaumm KonmuecTBo 3anuceit nons fee_rate pasHo natu. MocnenoBaTeNbHOCTb 3anNuceit B rpynne cnegy-

owan:

1. MMHMManNbHaA cTaBKka cbopa B BatOTE LLeHbl MHCTPYMEHTA;

2. cTaBKa cbopa 3a celKM NPesnocTaBKM B BaOTE LieHbl UHCTPYMEHTa;

3. cTaBKa cbopa no caenke gaa nonb3osaTeNs, BbICTaBUBLUEro aggressive 3anaBKy (taker-a), B 3aBUCMMOCTM OT MeXaHU3-
Ma B3MMaHuA cbopa: B 40NAX OT 06beMa CAENKN B BastOTe LieHbl — 419 aKUWiA, B e4MHULLAX BaNtOTbl LeHbl 33 1 KOH-
TPaKT — A/19 lepVBaTUBOB, B 401X OT CTOMMOCTU NEPBOM HOMM PENo, YMHOMKEHHOM Ha CPOK CAe/KM peno — AN peno;

4. cTaBKa cbopa no caenke Ona Nonb3oBaTens, BbICTaBUBLUEro passive 3aABKy (maker-a), B 3aBUCMMOCTM OT MEXaHMU3-
Ma B3MMaHuA cbopa: B 40NAX OT 06bemMa CAENKMU B BastOTe LieHbl — 418 aKUWIA, B e4MHULLAX BaNtOTbl LeHbl 33 1 KOH-
TPaKT — A/19 lepVBaTUBOB, B 401X OT CTOMMOCTU NEPBOM HOMM PENo, YMHOMKEHHOM Ha CPOK CAe/IKM peno — AN peno;

5. TO4HOCTb pacyeTa cbopa.

3HayeHuA B TpeTbeﬁ n l'IETBepTOl‘/‘I 3aMnUCAX 3aBUCAT OT MEXaHU3Ma pPacyeToB c6opa, YKa3aHHOro B noje fee_schema.

Tabauua 2.50. dopmart coobweHuna TradinglnstrumentStatus: msgid=2031, size=96

CmeweHune Mone Tun OnucaHue
[frame] frame CeCcCcUOHHbIN 3aroN10BoOK
0 [topic_header] topic_header 3aronoBOK NOTOKa
22 instrument instrument KOMNOHEHT naeHTUdMKaLMmn ToproBoro
WMHCTPYMEHTA
28 trading_status intl KOMMNO3WTHbIN  CTAaTyC MHCTPYMEHTa.
3HayeHusA:
e 2 (HALT): Toprv NnpMocTaHOB/EHbI;
e 17 (TRADING): MHCTpyMEHT TOpryert-
ca;
e 18 (NO_TRADING): Toprosblit nepuos,
He Ha4yasCA UK 3aBepLLEH;
e 102 (CLOSE): Topru B ayKumoHe 3a-
KpbITUSA;
e 103 (CLOSE_PERIOD): Topru B nepwo-
e 3aKpbITna;
e 107 (DISCRETE_AUCTION): TOprM B
ANCKPETHOM ayKUMOHE;
e 118 (OPEN): TOprv B ayKLMOHE OTKPbI-
™SA;
e 120 (FIXED_PRICE_AUCTION): Topru
no LeHe ayKLUMOHa 3aKpbITMA
29 reserved char2+1 3ape3epBUpPOBaHHOE NOAE, 3aN0NHAET-
cA HyneBbiMK BaTamun
32 comment char63+1 KommeHTapuit

Tabnuua 2.51. dopmart coobieHuna TradinglnstrumentLimits: msgid=2032, size=42

CmelueHue

Mone

Tun

OnucaHue

[frame]

frame

CeCccHOoHHbIN 3aron0BoK
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CmewieHue Mone Tvun OnucaHue

0 [topic_header] topic_header 3aronoBOK NOTOKa

22 instrument_id int4 NpeHTUdUKaTOpP TOProBOro MHCTPYMEH-
Ta

26 limit_up dec8 BepxHee orpaHuyeHue ANnA LEeH 3a8BOK

34 limit_down dec8 HuKHee orpaHMyeHMe AN LUEeH 3aABOK

2.8.8. ®opmaTbl KOMNOHEHTOB CO0bLWEHNI

Tabnuua 2.52. Popmat KomnoHeHTa clr_deal: pasamep 85 6aiToB

Mone Tun OnucaHue
deal_id int8 NaeHTUdUKaTop ToproBom caenku
clr_deal_id int8 NaeHTuduKaTop caenkm
traded_balance_id int8 NaoeHTuduKaTop Topryemoro 6anaHcoBoro MHCTPyMeHTa
measuring_balance_id |int8 NaeHTndukatop 6anaHCOBOro MHCTPYMEHTA A4 NepeyncieHms LeHbl
clr_deal_price dec8 LleHa caenkn
amount decn Ob6bem caenku
volume decn CymMma nepBOM YacTu CAEe/KU B BAJIIOTE PacyeToB
dir intl HanpasneHue caenkn. 3HayeHma:
e 1 (Buy): 3auncnenue;
e 2 (Sell): BbIBOA,
fee decn Komucema 3a cgenky. Yncno MoxkeT coaepatb He 6onee fecATn A4ecATUYHbBIX
paspagos
accr_interest decn HaKonieHHbIN KyNoHHbIN A0X04,
flags int8 dnaru, 3aBucALLME OT pbiHKa

Tabauua 2.53. dopmaTt KomnoHeHTa clr_repo_deal: pasamep 126 6aiiTos

Mone Tun OnucaHue

deal_id int8 NaeHTUPUKaTop TOproBom caenku

clr_deal_id int8 NaoeHTuduKkaTop caenkm

traded_balance_id1 int8 NaeHTuduKaTop Topryemoro 6anaHcoBoro MHCTPyMeHTa. 1-a yacTb peno

measuring_balance_id1|int8 NaeHTudukatop 6anaHCOBOro MHCTPYMEHTa A/1A NEPeYUcneHmns uUeHbl. 1-a
YyacTb peno

traded_balance_id_backint8 NaeHTnuduKaTop Topryemoro 6anaHcoBoro MHCTPYMEHTa. 2-a 4acTb peno

measuring_balance_id_HatB NaoeHTndurkatop 6anaHCOBOro MHCTPYMEHTA AR NEePevYUCneHmns UeHbl. 2-1
YyacTb peno

repo_rate dec8 Craska peno

price dec8 LleHa nepBoW YacTu caenku peno

amount decn O6bem caenkun B eaMHULAX aKTUBa

volume decn CymMma nepBOM YacTu CAEe/KU B BAJIOTE pacyeToB

buyback_volume decn Cymma obpaTHOro BbiKyna

buyback_price dec8 LleHa obpaTHOW caenku
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Mone Tun OnucaHue

dir intl HanpasneHue caenku. 3HauyeHus:
e 1 (Buy): 3auncneHue;
e 2 (Sell): BbIBOS,

fee decn Komuceuma 3a caenky. Yucno MoxKeT cogepikaTb He bonee fecatn 4ecaTuYHbIX
pa3pazos

accr_interest decn HaKonieHHbIN KYNOHHbIN A0X0A4,

flags int8 ®naru, 3aBucALLME OT pbiHKa

Tabnuua 2.54. PopmaTt KOMNOHEHTa coupon_payment: pasamep 16 6aiitos

Mone Tun OnucaHue
date time8m [ata BbinnaTbl
value dec8 Pasmep BbinAaThbl

Tabnuua 2.55. Popmat kKomnoHeHTa deal: pasmep 20 6aiitoB

Mone Tvn OnucaHue

deal_price dec8 LleHa caenku

deal_id int8 NaeHTUPUKATOpP CAENKU, NPUCBOEHHbIN BUpxKei
amount int4 O6bem caenku

Tabnuua 2.56. Popmat KomnoHeHTa ExchangeAccount: pasamep 36 6aiitos

Mone Tun OnucaHue
market_id int2 NaeHTUPUKATOp TOProBoi NAOWAAKK (3HaYeHus cm. B 2.9.2)
type int2 Cnocob naeHTndMKauumn TOproBO-KAUPUHIOBOIO CHETA. 3HAYEHUA:
e 1 (Standart): cTaHAapTHbIN;
e 2 (External): paclwumpeHHbIi, ¢ ucnonb3oBaHMem codeExtra
account asciilé NaeHTUPUKaTop TOProBo-KANPUHIOBOrO CHETA HA TOProBOM NoLWaake
code_extra asciilé JOononHUTEeNbHbIN MAEHTUPUKATOP TOProBO-KJANMPUHIOBOrO CYeTa Ha TOpro-
BOM Nnjiowaake

Tabauua 2.57. dopmat KomnoHeHTa ExchangeClient: paamep 18 6aiiTos

Mone Tun OnucaHue
market_id int2 NpeHTUPUKaTOp TOProBon NAOWAAKM (3HaYeHus cm. B 2.9.2)
client_name asciilé NAaeHTUPUKATOP KAMEHTCKOro KoAa Ha TOProBoi naollaake

Tabnuua 2.58. Popmat KomnoHeHTa Exchangelnstrument: pasmep 61 6aiiT

Mone Tun OnucaHue

instrument instrument KOMNOHEHT MAEHTUDUKALLMM 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&KyLwni1 cTaTyc TOProBOro MHCTPYMEHTA
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Tabauua 2.59. dopmaTt KOMNOHeHTa extra_data: pasamep 11 6aitTos

Mone Tun OnucaHue
type int2 Tun napameTpa
value decn 3HauyeHue napameTpa

Ta6nuua 2.60. PopmaTt KOMNOHeHTa instrument: pasmep 6 6aiitos

MNone Tun OnucaHue
market_id int2 NaeHTUdPUKaTop Toprosoi NaowanKkm (3HaueHus cm. B 2.9.2)
instrument_id int4 NaeHTUPUKaTOp TOProBOro MHCTPYMeHTa

Tabnuua 2.61. Popmat KomnoHeHTa instrument_status: pasamep 4 6aitta

Mone Tun OnucaHue

trading_status intl TeKyLWmni cTaTyc TOProBoro MHCTPYMeEHTA. 3HaYeHusA:

e 2 (HALT): Topr1 npnocTaHOB/EHbI;

e 17 (TRADING): MHCTpPYMEHT TOpryeTcs;

e 18 (NO_TRADING): Toprosbiit nep1os He Hayanca UM 3aBepLUeH;
e 102 (CLOSE): Topru B ayKLMOHE 3aKpbITUS;

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

e 107 (DISCRETE_AUCTION): TOprv B AUCKPETHOM ayKLMNOHE;

e 118 (OPEN): TOpru B ayKLMOHE OTKPbITUSA;

e 120 (FIXED_PRICE_AUCTION): Topru no LeHe ayKLMOHa 3aKpbITUSA

suspend_status intl 3apesepBUpoBaHHOE NoJe. 3anoHAETCA HyieBbiM BalTom
routing_status intl 3apesepBupoBaHHOEe Noe. 3anoiHAeTcA Hy1eBbiM baiTom
reason intl 3ape3epBUpoBaHHOE NoJe. 3anoiHAeTCA HyieBbiM baTom

Tabnuua 2.62. Popmat KomnoHeHTa t_OTCCode: pasmep 18 6aitToB

Mone Tun OnucaHue
code asciilé NaoeHTuduKaTop ans afpecHoin Toprosam
market_id int2 NpeHTUPUKaTOp TOProBon NAOWAAKM (3HaYeHUs cm. B 2.9.2)

Tabnuua 2.63. Popmat KomnoHeHTa Period: pasamep 26 6aiiTos

Mone Tun OnucaHue

start time8m [aTa 1 BpemA Hayana nepnoga
finish time8m [aTta n Bpema oKoOHYaHUA nepmoaa
mode int2 Tun ayKkumnoHa. 3HayeHuA:

e 0 (ProRata): 4BOMHOI BCTPEUHbIN aHOHUMHbI ayKLMOH C NPONOPLUOHa/Ib-
HbIM pasgeneHmem o6beMOB;

e 1 (Parity): ABOMHOM BCTPEYHbI aHOHUMHBbIN ayKLUMOH C NapMTETHbIM pas-
neneHmem o6bemos;

e 2 (TimePriority): ayKUMOH CO cBEAEHNEM NO BPEMEHW PErUCTPaLMU 3asBKUY;

¢ 3 (Address): ayKUMOH C NONHbIM COBMageHMeM NapameTpoB A5 afpecHOM
TOProBau;

e 4 (OpenAuction): ayKLUMOH OTKPbITUS;

e 5 (CloseAuction): ayKLMOH 3aKpbITuA;

e 6 (NoTrade): oTcyTCTBUE TOPrOB;

e 7 (ExtClose): ayKUMOH 3aKpbITUA HA BHELUHEN NoLLagKe
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Mone Tun OnucaHue

currency_id int4 NpeHTUdUKATOP BaNtOTbI, B KOTOPOM TOPryeTca UHCTPYMEHT

underlying_offset int2 CmeLleHue nepsoii 3anmcu rpynnol underlying oTHocMTeIbHO Havana A4aHHOTO
noss

underlying_count int2 Konunuectso 3anucei rpynnbl underlying

> underlying Underlying lpynna gna onpeseneHuna pasmepa s0Ta TOProBOro MHCTPYMEHTa B paMKax

nepvoga

Ta6bnuua 2.64. Popmat KomnoHeHTa transfer: pasmep 43 6aitta

Mone

Tun

OnucaHue

transfer_id

int8

NpeHTudUKaTOp Nepesosa, NPMUCBOEHHbIN TOProBoi naathopmoin

balance_id

int8

NaeHTuounKaTop 6anaHCOBOro MHCTPYMEHTa

sess_id

int4

NpeHTUOUKATOP KAMPUHTOBOM ceccun

clearing_id

int4

NoeHTUOUKATOP KAMPUHTa, NPeaWwecTBYOWEro nepesoay

dir

intl

HanpasneHue nepesosa. 3HaveHuA:

e 1 (Buy): 3auncneHue;
e 2 (Sell): BbIBOS,

transfer_type

intl

Twun nepeBoaa. 3HaYeHUA:

e 1 (Trade): pe3ynbTaT TOProBoi CAENKY;
e 2 (LimitChange): nsmeHeHne NMMUTa NO KAMEHTCKOMY KOAY WAM rpynne
K/IMEHTCKUX KOA0B

flags

int8

MapameTpbl Nepesoga. 3HaYeHuUs:

e 0x100 (He npoBepATb Ha HEYBE/IMYEHWE 3a40/KEHHOCTM MO O («KEeCTKU»
BblBOA));

e 0x200 (nepeBoa NO NOPYYEHUIO Y4ACTHUKA);

e 0x1000 (BBOA-BbIBOA, MO NOPYYEHUIO KMEHTA);

e 0x2000 (BBOA-BbIBOA, MO NOPYYEHUIO aAMUHUCTPATOPA);

e 0x4000 (nepeBoa, CGOPMMUPOBAHHBIN B NPOLECCE KANPUHTa);

¢ 0x1000000 (nprmeHeHo ANa TOProBo-KJANPUHTOBOrO CYETa);

e 0x4000000 (npMeHEeHO A1s KINEHTCKOro Koaa);

e 0x8000000 (nprMmeHeHo AN rpynnbl KANEHTCKUX KOAO0B);

e 0x10000000 (NpUMeHeHO ANsA aHaNUTUYECKOro TOProBO-KAWPWUHIOBOrO
cyeta)

amount

decn

O6bem nepesBoa

Tabnuua 2.65. Popmat kKomnoHeHTa Underlying: pasmep 15 6aiitos

Mone Tun OnucaHue

balance_id int4 NaeHTudukaTtop 6anaHCOBOro MHCTPYMEHTa

qty decn Konnyectso eanHuUL, 6anaHCOBOrO MHCTPYMEHTA
flags int2 Mone dnaros. 3HaueHus:

e Ox1L (CORP_DUE_BILL): apononHuTEeNbHOE 06A3aTENbLCTBO B CBA3W C KOPMO-
paTUBHbBIM COBbITUEM;

e Ox2L (CORP_CORRECTION): KOppeKTUPOBKa KANPUHIOBbIM LLeHTPOM 0653a-
TeNbCTBA B CBA3M C KOPNOPATUBHbLIM COBLITUEM;

e Ox4L (CORP_INCOME_RETURN): nepenaya aoxoaa B CBA3M C KOpropaTue-
HbIM cobbITHEM;

e Ox8L (PRINCIPAL_OBLIGATION): np13Hak ocHoBHOro obasaTenbcTea
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2.9. dopmaTbl 06X KOMNOHEHTOB

Tabnuua 2.66. PopmaTt KOMNOHEHTa account: pasmep 36 6aiToB

Mone Tun OnucaHue

member_id int4 NaeHTUdPUKaTop y4acTHUKA TOPros

account asciilé NaeHTUPUKaTOp TOProBo-KAMPUHIOBOrO CHETA YYaCTHMKA TOPros
client_id asciilé NaeHTUPUKATOP KANEHTCKOro Koaa

Tabnuua 2.67. Popmat KOMNOHEHTa account_entity: pasmep 21 6aut

MNone Tun OnucaHue

member_id int4 NaeHTUdUKaTop y4acTHMKA TOPros
entity_id asciilé NaoeHTndukatop cybbekta
entity_type intl Tun cybbeKkTa. 3HaveHus:

0 (CLIENT): KNMeHTCKuiM Koa,

1 (CLIENT_GROUP): rpynna KNMeHTCKUX KOA0B;

2 (CLEAR_ACC): aHanuTU4YeCKMNiM TOProBo-KJANPUHTOBbIN CYET;
3 (PRINCIPAL_CLEAR_ACC): ToproBo-K/ANMPUHIOBbINM cyeT

Tabnunua 2.68. PopmaTt KOMMNOHEH

Ta gate_header: pasmep 46 6aiitoB

MNone Tun OnucaHue

system_time time8n Bpemsa 06paboTKM KAMEHTCKOro 3anpoca
source_id int2 MCTOYHMK coobuieHns. 3HayeHns cm. B8 2.9.1
clorder_id ascii20 KnueHTcKMin ngeHTMdMKaTop nopyyeHmns
user_id asciilé NorviH, naeHTUPUKaTOp KAMEHTCKOrO LWAt03a

Tabnuua 2.69. PopmaTt KOMNOHEH

Ta otccodes: paamep 32 6aiTa

MNone Tun OnucaHue
initiator_party asciilé NaeHTUduKaTop oTnpaBuTens agpecHoro nopyyeHns
ctrparty asciilé NaeHTUdUKaToOp nonyyaTens aapecHoro nopyyeHms

Tabnuua 2.70. PopmaTt KOMNOHEH

Ta topic_header: pasamep 22 6aiita

Mone Tun OnucaHue

topic_id int4 Yucnosom Kog NOToKa

topic_seq int8 MopsAKoBbIM HOMEpP cO0bLLEHNA B MOTOKE
system_time time8n Bpemsa ¢opmnpoBaHus cooblueHus
source_id int2 MNCTOYHUK coobLyeHnn (3HaveHma cm. B 2.9.1)

Tabnuua 2.71. dopmat KomnoHeHTa user_header: pasamep 20 6aiiTos

Mone

Tun

OnucaHue

clorder_id

ascii20

KNneHTCKMIM naeHTMdMKaTop nopyyeHus

2.9.1. 3HaueHua source_id

B 3aronoske gate_header npucyTcTByeT none source_id, yKasbiBatoliee Ha MOAY/b, KOTOPbIV Nepeaan coobuieHne Ha

W03 ANA OTNPABKU K/IUEHTY.
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Tabauua 2.72. Bo3spawjaemble KIMEHTY 3HaueHuA source_id

AwvanasoH OnucaHue

100-199 LLnto3 Toproson nnatpopmsl

200-249 Moaynu npoBepKn pUCK-napameTpoB KAMPUHIOBOro LeHTpa
250-259 Moaynu ceegeHua BHyTpeHHen 6UpxKm

300-499 Moaynn popmmnpoBaHua 1 pacyeTa PbIHOYHbIX 4AHHbIX
500-549 Moaynu mapwpytmsaumnm

1000-1099 NaeHTUdUKaTopbl TOProBbIX NAOWAA0K

2.9.2. U peHTUPUKATOPbI TOProBbIX NNAOLLAAO0K

NpeHTUdUKaTOPbI TOProBbIX NIOLLAA0K MOTYT ABNATLCA 3Ha4YeHWem noneit market n exec_market.
0 (DEFAULT) — Toprosas niowaaKa no ymoa4yaHuo

1001 (TRADSYS) — Bce AOCTYMNHble TOProsble NaoLWanaKm

1000 — OAO «CaHkT-MNeTepbyprckas buprka»

1010 — MocKkoBcKas bup:ka

1015 — ncnonHeHue Ha pbiHKax CLUA

1016 — pblHOYHas UHPopMaLmaA ¢ pbiHKoB CLLUA

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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Kop, OnucaHue

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.

53




Koapbl ownbokK

Kop, OnucaHue

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.

57




Koapbl ownbokK

Kop, OnucaHue

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.

WND U AW

B

e

MN3meHeH popmaT coobuyeHma Report (oTeeT cepsepa Bxoaa): fobasneHo none addresses_offset; konnyecrtso sanucei
BNOXKEHHOW rpynnbl addresses Tenepb MOXKeT 6bITb NPOU3BObHbLIM

MN3meHeH popmat coobuieHuns ResendReport: pasamepHocTb nons status ysennyeHa go int2

MN3meHeH popmat coobuieHuns TopicReport: pasmepHocTb noseit status u marker ysenndyeHa go int2

N3meHeH popmat coobuieHns Member: nobasneHo nose member_code

MN3meHeH dopmaT coobuieHus Instrument: pasmepHOCTb Noas status yeenmyeHa go int2

M3meHeH nopaaoK nonei B KomnoHeHTe gate_header: server_time, source_id, clorder_id, user_id

M3meHeH nopagoK nonei B KomnoHeHTe topic_header: topic_id, topic_seq, server_time, source_id

M3meHeHbl 3HaueHns nona msgid y coobuieHmnii Trade, Transfer, PositionUpdate n FundsUpdate

pcma 0.2 26 masa 2014 ropa

N3meHeH popmat coobuieHnit User, ClearingAccount, Client, ClientGroup v Instrument
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