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UcTopua usmeHeHun

Bepcua 1.9.4, 3 anpena 2017 roga
M3meHeHbl onucaHuns 3HaveHuin 0 u X ans nonsa TimelnForce B coobueHunsax NewOrderSingle n ExecutionReport.

Bepcua 1.9.0, 22 ceHTabpa 2016 roga
1. NobasneHo 3HauyeHune X gns nona TimelnForce B coobueHmnax NewOrderSingle n ExecutionReport.
2. [ob6asneHbl 3HaveHna 1030, 1031, 1032, 1033 gns nona ExchangeSpeciallnstructions B coobuweHnax NewOrderSingle

n ExecutionReport.

Bepcua 1.8.0, 30 mapTta 2016 roaa
Job6aeneHo HoBoe nosie OrdType B coobuieHune OrderCancelReject

Bepcua 1.7.0, 23 mapTa 2016 roga
JobasneHa PpyHKLMOHAIbHOCTb aBTOMATUYECKOTO CHATUA NOPYYEHMA NPU paspbiBe coegmHeHus (cm. 3.2.8)

Bepcua 1.6.0, 24 pekabpsa 2015 roga
B oTueTax cucTembl 3aABKa, HANPaBNEHHAA HAa UCMONHEHWE NO LeHEe BHELHeN naowaaku, umeet tun OrdType=o

Bepcua 1.5.0, 31 asrycta 2015 roga
1. Jo6asneHo Hosoe none OrigClOrdID B coobueHma OrderCancelRequest, ExecutionReport n OrderCancelReject.
2. UN3meHeHo HasHaveHue nona ClOrdID B coobuieHunsax OrderCancelRequest u OrderCancelReject.

Bepcua 1.4.4, 11 ¢peBpana 2015 roga

1. YTo4HeHbl 3Ha4yeHuA nons BusinessRejectReason B coobuweHnn BusinessMessageReject.

2. YTOUYHEHO B3aMMOAENCTBME C TOPTrOBbIM LUTO30M MPU OTKAOHEHUWN BCTPEYHOMO aipECHOr0 NOPYYEHUA KOHTPAreHTOM
(cm. 2.7.2).

3. M3meHeH cocTaBs nosel B coobuieHnn DontKnowTrade.

4. NobasneHbl owmnbkmu 1115, 1315, 1316, 8103, 8104, 8105, 8106 1 8201 B Tab/mLy KOoA08B OLWMOOK.

Bepcua 1.4.3, 15 pekabpsa 2014 roga
YTouHeHa 06a3aTeNbHOCTb YKa3aHnA OCHOBHOM 6UPKK B MOpPyYeHUN

Bepcuna 1.4.2, 28 HosbpAa 2014 roga
Jo6aeneHbl ownbkm 9103, 9205, 9300, 9400, 9401, 9402, 9500, 9600 1 9601 B TabMLYy KOA0B OLIMBOK.

Bepcua 1.4.1, 21 HosbpAa 2014 ropa
. [obasneHbl pasgesnbl "Pexxnm neperoBopHbIX caesoK peno” n "AyKuMoH 3akpbiTua" B pasaen "Pexxnmbl Topros".
. Jo6aBneHbl HOBble TUMNbI NOPYYEHWUI.
Job6aBneHbl HOBble KOAbl OLIMOOK.
. YTouHeHbl 0b6asaTenbHocTm nonent OrdType n ExchangeSpeciallnstructions ana coobuieHmna ExecutionReport.
. YTOouHeHbl 3HaueHus nonsa BusinessRejectReason B coobuieHmmn BusinessMessageReject.
. YTouHeHbl 3HaueHus nonaa ExecRestatementReason B coobuweHnmn ExecutionReport.

Bepcuma 1.3.0, 29 okta6pa 2014 roaa
1. fJob6asneHo Hosoe nose Pricel n nsmeHeHo onucaHue nona Price B coobweHna NewOrderSingle n ExecutionReport.
2. Job6asneHo none DiscretionPrice B coobuieHne ExecutionReport.

Bepcua 1.2.3, 16 okTab6ps 2014 roaa
YTouHeHa obasatenbHocTb nons OrderQty ansa coobuieHma ExecutionReport.

Bepcua 1.2.2, 10 oktabps 2014 roaa

1. Job6asneHo none ExchangeSpeciallnstructions 8 coobweHns NewOrderSingle n ExecutionReport.
2. [obasneH pasgen 3.3.1.1.1 o mapLupyTU3aLMm NOPYYEHUN.

3. YTouHeHo 3HauyeHue nonsa OrdType Ana agpecHoro nopyyeHus.

4. NobasneHbl HOBble 3HaYeHUs Noasa BusinessRejectReason B coobuieHme BusinessMessageReject.
5. [obasneHbl 3HauyeHMA nons ExecRestatementReason B coobuieHne ExecutionReport.

Bepcusa 1.2.1, 2 oktabpa 2014 roga



Job6aBneHbl HOBble 3Ha4YeHMA nons TimelnForce.

Bepcua 1.1.0, 9 niona 2014 ropa

PYHKUMOHANBHOCTb CHATUA 3aABOK, aKTUBHbIX HA MOCKOBCKOM 61pKe, Npu nomoLum 3anpoca MassCancel He gocTynHa
B JaHHOW Bepcun

Bepcua 1.0, 6 utoHA 2014 ropa

@PYHKLMOHANBHOCTb aBTOMATUYECKOrO CHATUA NOPYYEHUA NPU Pa3pbiBe COegMHEHNA HE AOCTYMNHA B AaHHOM BEpCUM
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KpaTkuit 0630p Toprosoi naatdopmbl

1. KpaTtkuu 0630p Toprosou nnatdpopmoil

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

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

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

3. perucTpauma c4enok Ha obcayKmBaemMbix NaaThopmoi BuprKax, a TakxKe 06paboTka MHPopMaLUUmM O caenkax Ha Apy-
TMX BUpPXKax NpU YCIOBUM HANMYMA MOLKIOUYEHUA K HUM;

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

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

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

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

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

1.1. PexXumbl TOpros

1.1.1. OCHOBHOI peXKum Topros

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

B OCHOBHOM peKunme TOProB KAMEHTAM LOCTYMNHbI NATb TUNOB MOPYYEHWUI, KOTOpble MOTYT BbITb NOZAHbI B TOProByto
nnatpopmy nyTem oTnpaBKM cneymanbHoro coobuweHma. Tun nopyyeHUa onpeaenneTca codeTaHnem 3HavyeHUn nonen
B COObLLEHUN.

1.1.1.1. Tunbl NOpy4eHMnit

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

2. JIuMnUTHOE, aKTMBHOE A0 KOHLA TOProBoro AHA, — NOpy4YyeHmne C yKkazaHuem obbema un LLeHbl; OCTAaTOK ,£|,06aBI'IF|eTCFI
B o4yepeab 3aABOK.

3. Fill or Kill (FOK) — nopy4eHue ¢ ykasaHnem obbema 1 LeHbl, KOTOPOoe A0/KHO BbiTb UCMONHEHO HE3aMeaNTeIbHO
B No/IHOM 06beme 160 OTKAOHEHO.

4. Immediate or Cancel (I0C) — nopy4yeHue c yKazaHueM ob6bema 1 LieHbl, KOTOPOE A0/KHO BbITb UCNONHEHO He3amea-
INTENbHO B NOJIHOM MW YaCTUYHOM 06beme; OCTaTOK yaansaeTca.

5. Alicbepr — nopyyeHue c yKkazaHnem obbema u LeHbl, 06beM KOTOPOTro COCTOUT U3 BUAMMOM U CKPLITOM YacTeit. B oye-
peab 3aABOK A0baBnseTcA BUAMMAA YacTb. B ciyyae ecv B pesynbTaTe CBeAEHUA BUAMMARA YacTb UCNONHUAACL He
NOJIHOCTbIO, TO OCTAaTOK B 04epesm 3aABOK OcTaeTcs 6e3 USMeHEeHWt; ecnn e BUAMMAn YacTb bblna ucnosHeHa no-
HOCTbIO, TO Ha C/ieaytoLelt uTepaumm Nocae CBEAEHNA BUAMMAA YacTb BbICTABIAETCA 3aHOBO LLe/IMKOM, CKPbITas YacTb
NpY 3TOM YMeHbLUAEeTCs Ha 3TO 3HaYeHMe.

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

1.1.1.2. UcnonHeHne nopyyeHuni

KnveHTCcKoe nopyyeHue, NoJaHHOE B TOProByto NAATGopMy, MOXKET BbITb UCMONHEHO Ha BUpKax, (1) K KoTopbIM NOAKAIO-
YeH AaHHbIN Y4aCTHWK TOProB U (2) Ha KOTOPbIX TOPryeTca MHCTPYMEHT, YKa3aHHbIV B NOpyYeHnn. B ciyyae ecnm Takas
6uprKa 04Ha, TO BECb 0O6BEM MOPYYEHUA MAPLIPYTU3MPYETCA Ha 3Ty BUPIKY B BUAE OLHON UM HECKONIbKUX 3asABOK. Mpu
Ha/IMYMM HECKOIbKUX TaKMX BUPIK NopydYeHue byeT UCMONHEHO NO NPUHLMMNAM KHaUIYYLLErO UCNOJHEHUAY.
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[na rpynnbl MHCTPYMEHTOB, 3aPErMcTPUPOBAHHbIX B TOProBow Niatdopme, cpeam HECKONbKUX TOProBbIX MA0LWAA0K onpe-
aensetcs OCHOBHas 6UpIKa, XapaKkTepusytolascs Hanbonee BbICOKOW IMKBUAHOCTbO. CTaTyc OCHOBHOM NIOLWAAKN MO-
YKEeT BIMATb Ha BbIOOP CTpaTernn MapLipyTMsaumm: No YMONYAHUIO YacTb MOPYYEHUSA, KOTOPasA He MOXKET bbiTb CBeAEHa
C aKTMBHbIMM 3asiBKamu B ouepeam, ByaeT HanpasieHa Ha 3Ty 6uprKy. OCHOBHasA BUPIKa yKasaHa /1A Kaxk4oro UHCTPY-
MEeHTa, TOPryemoro B cucteme, B OKyMeHTe CriucoK yeHHbix bymae, docmyiHbix 8 bpokepckoli nodcucmeme, pasmelLeH-

Hom Ha caite HIM PTC http://nprts.ru.

O6bem nopyyeHUs MOXKET BbITb NONHOCTbIO UM YaCTUHHO MapLIPYTU3UPOBAH Ha TOProBYHO NIOLLAAKY TO/bKO B TOM C/y-
Yyae, ec/iv TMN BXOAALLETO NOPYYEHUA COBMAAAET C OAHUM U3 TUNOB 3asABOK Ha Bupke. O4HaKO NPU UCMONHEHWUM NO NPUH-
LUMNam «HauayyLero UCNoNHeHUA» 06paboTKa HEKOTOPbIX TUMOB MOPYYEHUA NOLPA3yMEBAET BO3SMOXKHOE U3MEHEHME
TUMNa 33aABKM NO OTHOLUEHMIO K TUMY BXOAALLEro NOpy4yeHuUa. B Tekylielt Bepcun ToproBoi naatpopmbl TakKum obpasom
obpabatbiBaeTca avicbepr nopyyeHue (nogpobHee cm. 1.1.1.2.3).

1.1.1.2.1. Haunny4wee UcnosnHeHue

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

B KauyecTBe pbIHOYHbIX AAHHbIX, HA OCHOBE KOTOPbIX OCYLLLECTBAAETCA onpeseneHme o6bema BbICTaBNISEMbIX Ha TOProBble
NAOLWAAKM 3aBOK B Liensx obecneyeHns Hauayylero UCNoHEHWA, UCNOb3YeTCs arperMpoBaHHan ovepesb 3afBOK Mo
KaXK40MYy MHCTPYMEHTY, KoTopas dopmupyetcs obbeguHeHMeM odepeaelt 3aaBOK, Noy4aeMbiX Y4aCTHUKOM C PasHbIX
PbIHKOB W AOCTYMHbIX EMY 419 UCNONb30BaAHMA.

1.1.1.2.2. PaspeneHune nopyyeHus

PaspeneHune BxogAwero nopyyeHmMa Ha 3aABKM U MapLLUPYTU3aLmMA 3TUX 3aABOK 3aBMCUT OT TUMA KIMEHTCKOro NopyyeHus.

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

BxoaAwme nopyyYyeHuns gpyrux BMaoB (MMMUTHOE, pbiHoYHoe, Immediate Or Cancel, ainicbepr) moryT 6bITb UCNOJIHEHbI Ha
HEeCKONbKMX BrpyKax o4HOBPEMEHHO. locnef0BaTeIbHO ANA KaXKA0r0 LIeHOBOMO YPOBHSA, HauMHasn ¢ Hanbonee BbIrOAHO-
ro UHULMATOPY, onpeaenseTca 06bem BXOAALLEN 3aABKM, KOTOPbIA MOXKET BbiTb YA0BAETBOPEH Ha AOCTYMHbIX BMpPIKaXx.

B npouecce pasaeneHus BXxogalee nopyyeHune nocnesosatelbHO NPOXOAUT LLEHOBbIE YPOBHU oyepeam 3asBOK A0 40-
CTUXEHUA HeobxoaMMoro ob6bema BCTPEUHbIX NPeAJ/IoKeHUN. B crydae ecnm npoiaeHsl Bce AOCTYMHbIE LeHOBbIe YPOB-
HW, @ BXOAALLEe NMOopyYeHUe He UCMOIHEHO LLeIMKOM, OCTaTOK MapLupyTusnpyeTcs Ha OCHOBHYIO TOProByIO MAOLAAKY.
B nepsom cnydae octatok gobasnsetca K o6bemy, otnpasasemomy Ha OCHOBHYIO TOProByto niowaaky. Mocne Toro Kak
onpeaeneHsl 06beMbl, MapLIPyTU3MpPYeMble Ha BUPKK, GOPMUPYIOTCA 3aABKM U NEepesatoTca Ha TOProBble MIOLWAAKM.

1.1.1.2.3. OcobeHHOCTN 06paboTKM alicbepr-nopyyeHuni

MopyyeHure TuNa alicbepr, HaNpaBAeHHOE Ha BCe TOProsble NAOLWAAKK, ByaeT pa3geneHo Ha 3aABKM COrNacHo 0bblYHO-
MY a/IfOPUTMY — B COOTBETCTBMM C aKTya/IbHbIM COCTOAHWEM oYepeselt 3aABOK. 3aaBKa, COOPMMUPOBAHHAA Ha BUPIKY, Ha
KOTOPOW AO0CTYMHbI alicbepr-3anaBku, byaeT MaplipyTU3NpoBaHa Ty4a B BUAE ancbepr-3asiBKU, NpUYemM CKpbITbii 06bem
paBeH M3HaYabHOMY, €C/IM OH He MpeBbiWaeT 06bem 3aaBKM, MO0 TeKywemy 06beMy 3aABKM, €CN TEKYLLMI 06bem
MeHbLUE MW PaBEH M3HAYa/IbHOMY CKPbITOMY 06bemMy. 3anBKa, CGOpMMpPOBaHHan Ha BUPIKY, HAa KOTOPOW HEAOCTYMHbI
alicbepr-3anBKu, byaeT mapLpyTU3MPOBaHa KakK 3aaska I0OC. B oTyeTax o nopyyeHMm byayT yKasaHbl U3HaYaNbHble Napa-
METPbI, B OTYETAX O 3aABKaX — HOBbIE.

1.1.2. PeXXum neperoBOpHbIX CAENO0K

B PeskMme neperoBopHbIX CAENOK KAMEHTaM AOCTYMHbI aAPeCcHble MOPYYeHUn 4/1A CBeAEHUA B ayKLMOHE C MOJIHbIM COB-
naseHvem napameTpos NopydeHunit. AapecHoe nopydeHne — nopyyeHue C ykasaHuem LeHbl, 06bema, MHuumMaTopa 3a-
ABKM M KOHTpareHTa. KoHTpareHTy HanpasaseTcsa yBeg0MAeHWE O NOoAaqe 3asiBKM HA ero TOProBo-KANPUHTOBbIN CYET (60-
nee nogpobHo onucaHMe B3aMMOAENCTBUA C TOProBbIM WO30M CM. r1asy 2). Mpu BbICTaBAEHUM agpeCHbIX NOPyYeHui
BCErfa yKasblBaeTcA MapaMeTp MapLipyTMsaumm Ha Gupsky.
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1.1.3. PexXxum neperoBopHbIX CAENOK peno

LleHa B 3as1BKe Ha CAe/IKy peno yKasblBaeTcs B MPOLLEHTaX ro4oBbIX. B nosie 4onoAHWUTEIbHOM LeHbl KAMEHT MOXEeT BBECTH
LEHY MHCTPYMEHTa NepBoi HOMK; B C/lydae ee OTCyTCTBMA By4eT MCNob30BaHa pacyeTHas LeHa Anbo LeHa, ycTaHoBAEH-
Han peweHnem BUPXKN ANA 4aHHOTO MHCTPYMEHTA, €C/IM TaKoe peLleHne NPUHATO.

ToproBbili UHCTPYMEHT Peno MmeeT TPU Horu (6aNaHCoBbIX MHCTPYMEHTA):

1. n3meHeHue ob6s3aTeNbCTBA HA NOCTAaBKY Bymary No NepBoM YacTu CAENKMN peno,
2. U3meHeHWe 06a3aTeNbCTBa Ha NOCTABKY Ba/IlOTbI MO NEPBOI YacTU CAE/KM peno,
3. U3meHeHWe 06a3aTeNbCTBA Ha NOCTAaBKy Bymaru nNo BTOPOM YacTu CAeNKu peno.

BantoTHoe 0653aTeNbCTBO NO BTOPOM YACTU CAENKMN PENno U3MEHAETCA C MUCNOAb30BaHMEM UHCTPYMEHTA 3a4aHUA LieHbl
TOProBOro MHCTPYMEHTa peno.

1.1.4. AYKUMOH 3aKpbITUA

Hanunuune ayKLMOHa 3aKpbITUA 417 MHCTPYMEHTA YKa3aHo B AOKymeHTe CrUCOK yeHHbix bymae, docmynHbix 8 bpokepckoli
noocucmeme, pasmeLl,eHHOM Ha cate HIM PTC http://nprts.ru. AyKUMoH 3aKpbITUA NpoBoauTCA Ha OCHOBHOM BUpXKe UH-
CTpyMeHTa. B TeueHune onpeaeneHHoro npasmnamm Topros OCHOBHOM BMPXKM TOProBoro nepmuoaa KAMeHTbl MOryT noaa-
BaTb MOPYYEHMA C YKa3aHNEM BPEMEHU AeNCTBMA — ayKLUMOH 3aKpblTUA. Bo Bpemsa ayKUMOHa 3aKpbITUA BCe NOAAHHbIE B
Hero 3asABKM UCMOHAIOTCA NO LeHe, onpeaeneHHon OCHOBHOM BUprKen No UToram ayKLMOHa 3aKpbITUA.

1.1.4.1. AYyKUMOH 3aKpbITUA Ha PbIHKe MHOCTPAHHbIX LeHHbIX 6ymar

Coenkun B ayKUMoOHE 3aKpbITUA MO MHOCTPAHHLIM LEHHbIM Bymaram MCNONHAKOTCA MO UeHe, onpeaeneHHon no utoram
Toproe Ha 6MprKe, Ha KOTOPOW AaHHAA LeHHaa bymara npoluia npoueaypy AUCTUHra. 3asaBKK, NPUBOAALLME K KpoCC-
caenke, byayT aBTOMaTUYECKMU CHATbI TOProBOWM NAOLLAAKOM.

B ayKuMOHE 3aKpbITUA PbIHKA MHOCTPAHHbIX LieHHbIX Bymar 4OCTYMHO TO/IbKO PbIHOYHOE MopyyeHune. McnonHeHne Bcex
NoAaHHbIX 3aABOK MPOUCXOAUT NO OPULMANLHOW LeHE 3aKPbITUA COOTBETCTBYHOLLMX MHCTPYMEHTOB TOI BUPIKM, Ha KOTO-
poi AaHHaA LeHHaa bymara NpoLwia AUCTUHT.

MopsaoK NpoBeaeHMA TOProB B ayKUMOHE 3aKpbITUA:
1. B TeyeHMe TOProBoro AHA KAMEHTbI MOCbILIAIOT PbIHOYHbIE 3aABKN B CUCTEMY.

2. B COOTBETCTBUM C YTBEPXAEHHbBIM PAacnMCaHMeM TOProB 6UPXKM NoLaYa 3aABOK B CUCTEMY NMPEKPALLAETCA, a NOAaHHbIe
3asBKM CTaHOBATCA HEAOCTYMHbIMW A4J/17 OT3bIBa.

3. MpoBOAUTCA aYKLMOH 3aKPbITUA — BCE BCTPEYHbIE 3a8BKM NO MHCTPYMEHTY, yNnopsaAodYeHHble No BO3pacTaHMIO Bpeme-
HU BbICTAB/IEHMA, CBOAATCA MeXKay coboit Ha OCHOBHOM HUpKe No yKa3aHHOW BbillE LEeHe.

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

1.1.4.2. AYKUMOH 3aKpbITUA Ha PblHKE POCCUMCKUX L,EeHHbIX Bymar

B ayKUMOHE 3aKpbITUA Ha PbIHKE POCCUMCKUX LeHHbIX Bymar 4OCTYMHO BbiCTaBJeHWE PbIHOYHOTO WU IMMUTHOMO TUMOB
nopy4eHus.

1.2. WWnwo3bl Toproson naatpopmbl

1.2.1. ToproBbii W03

MoAKNHUYMBLUNCH K TOPrOBOMY LUIIO3Y, KIMEHT MOXET B COOTBETCTBUM C NpaBamMu A0CTyna /IOfMHA, NocpeacTBOM KOTO-
POro ocyuwecTts/zieHO noaKkn4yeHne, noaaBaTb NOPyvYeHUA, 3anpalinBaTb CHATUE U NOTIy4aTb OTYETbI O NOAAHHbIX NOPY-
YeHunAX.
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B3aVIMO/J,el\/'ICTBI/Ie C TOProsbim LWIKO30OM OCYLLECTBNIAETCA Ha ABYX YPOBHAX — CECCMOHHOM U NMPUKIAAHOM. CeCccUOHHBIN
YPOBEHb obecneynsaet HaOeXHOCTb U KOPPEKTHOCTb obmeHa COO6LLI.€H namu. anKI'IaLI,HOVI YpPOBEHb NO3BO/IAET KNINEHTY
OCyLLeCTB/IATb ONPABKY TPAH3aKUMOHHbIX 3aNPOCOB U NoJsly4eHUNe OTHETOB OT TOpI'OBOVI CUCTEMBbI.

1.2.2. MpoCMOTPOBbIN W03

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

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

1.3. JIoruHbl

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

Tabauua 1.1. NMpaBa gocTyna N10rMHa

Tun goctyna OnucaHue 06s3aTenbHOCTb

YyYacTHUK TOpros JlorvH NpmBA3saH K 04HOMY YY4aCTHUKY TOPros o0basatenbHO

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

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

LWnto3bl JIOTMH MOXKET MMeTb A0CTYN K O4HOMY MAKM 060MM TUNaMm WAO30B: |0bA3aTeneH No KpanHen
mepe o4uH

1. Trade: Toprosbliit,

2. DropCopy: NnpocMoTpOBbI

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

HbIX PbIHOYHbIX AAHHbIX
1. CompletelLog: oT4eTbl O NOPYYEHUAX U 3aABKaX;

2. RestrictedLog: oT4eTbl TO/ILKO O NOPYYEHUSX.

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

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

Mpw perncrpaummn A0rMHY NPMCBaAMBAOTCA MacKn IP-agpecos, onpeaenatowme gmanasoH agpecos, C KOTOPbIX AaHHbIVI
NNOTUH MOXET NOAKNHYATbCA K W03y TOpI'OBOlZ I'U'IaTd)OprI.
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2. Bsaumopgeicteme C TOProBbim LUIO30M

2.1. OtyeTbl ExecutionReport[8]

Toproeas cucTema HanpasaseT KAMeHTy oTdeT ExecutionReport[8] npu ntobom MameHeHMM cTaTyca nam obbema KAneHT-
CKOro NOpPYyYeHUA MW 3aABKM, NOPONKAEHHOMN 3TUM NOpyYeHUEeM:

. MPUHATUN NOPYYEHUA TOProBoi CUCTEMON,

OTKNOHEHWUM NOPYYEHUSA TOProBON CUCTEMON,

NPUHATUU 3a5BKU BUPKEN,

OTK/IOHEHUW 3aABKN BUprKeN,

caenke,

. YaCTMYHOM MW NOSHOM UCNONHEHNN 06beMa NopyYeHUs,
CHATUM OCTaTKa 3asABKM,

. YaCTMYHOM MW NOSIHOM CHATUW NOPYYEHMUA.

PN A WNE

Kaxabiin otyeT ExecutionReport conepkut ABa noss, KOTopble MO3BOMAT ONpeaenuTb TUN cobbiTusA, BbI3BaBLLETO MNO-
poxaeHue otyeta. OHM XapaKTEPM3YIOT COCTOAHME MopyYeHmns/3aaBKkn 1 Tn otyeta — OrdStatus[39] u ExecType[150]
COOTBETCTBEHHO.

Ta6nuua 2.1. Tun oTYETOB U CTaTyCbl NOPyYeHUA/3aABKU

CobbiTue Cratyc no- Twun otyerta CooTHoweHWe yKa3aHHbIX
pyyeHus ExecType[150] o6bemos
OrdStatus[39]

Mopy4yeHune ycnewHo NpuHATO Toproeoi cucte- |0 0 CumQty=0

Mo

LeavesQty=OrderQty
3anBKa ycnewHo npuHATa buprKei

MopyyeHne OTKIOHEHO TOProBOM CUCTEMOIA 8 8 CumQty=0
3anABKa OTK/IOHEeHa bupxen LeavesQty=0
Caoenka: ob6bem nopyyeHus yaoBAEeTBOPEH Ya- 1 F 0<CumQty<OrderQty
CTUYHO

O<LeavesQty<OrderQty
Coenka: ob6bem 3asaBKM yA0BNETBOPEH YACTUYHO
Caenka: obbem nopyyeHun yo0BAeTBOPEH noa- |2 F CumQty=0OrderQty
HOCTbO

LeavesQty=0
Coenka: o6bem 3aaBKU yA0BNETBOPEH MOJHO-
CTbiOo

CHATMeE nopyyeHus 4 4 CumQty<OrderQty (moskeT
6bITb paBeH HyA10)
CHATWe 33aABKU

LeavesQty=0

Kaxkapbii otyeT ExecutionReport coaepuUT KAMEHTCKMI maeHTuduKaTop nopydeHua ClOrdID[11]. Mocne Toro Kak
nopyYyeHue NPUHATO TOPrOBOM CUCTEMOM BO BCEX OTYETaX, OTHOCALLMXCA K Hemy, BbyaeT yKasaH uaeHTUduKatop
OrderlID[37]. MpuHATOM 3asBKe GUpKa NpMCBaMBaeT CBON UAEHTUPUKATOP, KOTOPbIM TPAHCANPYETCS KAWEHTY B noje
SecondaryOrderID[198].

2.1.1. Pas3nnumne oT4ETOB Pa3/IMYHbIX YPOBHEMN

3HauyeHue nona ExDestination[100], ykasaHHOe B OTYeTe, NO3BO/AET OAHO3HaYHO ONpeae/uTb YPOBEHb OTYETa — MOPY-
YyeHue B Toprosoi cucteme (1001) nnu 3asBka Ha 6upke (1000).
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B oTyeTax, OTHOCALLMXCA K 3aABKe, TaK¥Ke 3anoaHeHo none SecondaryOrderID[198] To/bKO B C/ly4ae yCMNeLWwHOro BbICTaBs-
NleHunA 3aABKKU. NpU OTKNOHEHUM 3aABKM BUpKel oHO oTcyTcTByeT. Mpn 06paboTKe OTYETOB YPOBHA MOPYYEHUA MOXKET
npou3onTn oy6AMpoBaHUe B C/ly4ae NOSHOTO OTKNIOHEHMWA 3aABKKN Bupkei. MNpn 06paboTKe 0TYETOB YPOBHA 3aABKU MO-
YKET BO3SHUKHYTb CUTYaUMA, KOTAA KAMEHTCKUM MPUIOKEHNEM He ByayT nonyyeHbl HEKOTOPbIe OTBETbI B C/lyYae OTK/O-
HeHUA 3aABKM BUpKel (OTKNOHeHMe ocTaTKa 3aaBok I0C, FOK uav npu npefoTepalleHnn Kpocc-CAeNKU AN BUAMMOTO
nepeyeHus oyepeam 3asBOK).

KAneHT nmeet BO3MOKHOCTb Bbl6paTb OAHY U3 Tpex cnocobos O6pa6OTKVI OTHETOB!:

1. O6paboTKa OTYETOB YPOBHA NOPYYEHUA. B JaHHOM C/lydae MOXHO Y3HaTb TO/IbKO HOMEp NopyyeHus, HO He BUPIKeBOo
HoMep 3aAaBKWU. OQHAKO NpPU OTKNOHEHUW 3aABKN BUpKel HeobxogmMmo obpaboTaTb ABa coobLEHNA — CHavana o
NPUHATUU NOPYYEHUA U CPA3Y Ke O CHATUM OCTaTKa.

2. ObpaboTKa coobLLEHMI YPOBHA 3aABKK, NPEANOYTUTENbHBIN TUN 06paboTKKM. B 3TOM cnyyae obecneymBaeTca NoNHOTA
MHPopmaLmm (buprKeBble HOMepa 3aABOK M HOMePa NOPYYEHMUA, MPUCBOEHHbIE TOProBoM cuctemoi). O4HAKO AaHHbIM
TN 06paboTKKU AenaeT 3aTPyAHUTENbHON naeHTUdUKALMIO YPOBHSA No Haanduio nona SecondaryOrderID[198].

3. ObpaboTKa oT4eTOB 060MX YPOBHEN. B JaHHOM cnyyae HeEOBXO4MMO UFHOPUPOBATL COOBLLLEHUS, Aybanpyowme co-
6bITMA No paHHee obpaboTaHHbIM oTyeTam. OaHomy coobuieHunio ExecutionReport 06 OTKNOHEHUM 3asaBKU BUprKelt
MOMET COOTBETCTBOBATb ABa COOBLLEHMA YPOBHSA NOPYYEHUS — BbICTaB/IEHWE U CHATME OCTaTKa. TaKke npu 0b6paboT-
Ke 3HauYeHWA aKTUBHOro HecsegeHHoro obvema LeavesQty[151] HEOBXOAMMO YUUTbIBATL, YTO M3-32 ACUHXPOHHOCTU
Co0bLEHMI ABYX YPOBHEN BO3MOXHA CUTYaLMA, NPW KOTOPOW CHavana OTKAOHAETCA 3anaBKa (LeavesQty[151]=0), a 3a-
TEM MOMKET NPUATU OTYETbI O MPUHATUN NopyYeHUs ¢ LeavesQty, OTIMYHBIM OT HYNA U O CHATUM OCTaTKa C HY/NEBbLIM
LeavesQty.

BHe 3aBMCMMOCTM OT BbiIBpaHHOro metoaa 06paboTkm Heobxoammo ob6pabaTbiBaTb coobuieHNA Reject — coobuieHma o6
OTKNOHEHWN NOPYYEHUA.

2.2. Nogava nopy4vyeHuUs

[ns Toro ytobbl NOAATHL NOPYYEHME, KIMEHT OTNPABAAET B W03 TOprosoi naatdopmbl coobuieHne NewOrderSingle[D]
(NOS). Karkzoe nopyyeHume JoMKHO cogepKaTb KAMEHTCKMI naeHtndumkatop ClOrdID[11], yHMKaAbHbIN AN8 KaXKA0ro No-
rMHa B TeYeHWe TOProBon ceccum.

Mocne NpUHATMA Nopy4YeHUa ToproBas naatopma HanpaBaseT KAneHTy oTdyeT ExecutionReport[8] (ER), coaepkalumii
naeHTndurkatop nopydenuna OrderID[37] u 3Ha4YeHma OrdStatus[39]=0 n ExecType[150]=0. Echn nopyyeHue OTK/IOHe-
HO TOProBoOW cUCTEMON (BCNEACTBME HEBEPHbIX 3HAYEHWUIN WM OTCYTCTBUA TOProB), TO UAEHTUUKATOP NPUCBOEH He
b6yneT, a KAMeHT nonayyunt otyeT ExecutionReport co 3HayeHnamm OrdStatus[39]=8 u ExecType[150]=8, npu 310 none
OrdRejReason[103] moxKeT coaepKaTb NPUYMHY OTKJOHEHUA.

PucyHok 2.1. MNopaya nopy4yeHusa

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

2.2.1. lNocTtaHOBKA 3aABKMU

Mpwn onpegeneHnn Hamaydwero UCNoJHeHNA Becb obbem nopyyeHunAa pasaenAaetca Ha 3aABKU B COOTBETCTBUE C aKTYy-
d/IbHbIM COCTOAHNEM oqepe,qeﬁ 32ABOK M 3aTeM 3TU 3aABKM MapLLPYTU3MPYIOTCA Ha TOProsble naowaaxkn. Korga Topro-
BaA NaolWaaKa BO3BpallaeT COO6LLI,€HVIE O NPUHATUUN NN OTKNIOHEHUU 3aABKU, CepBep nepeaeT KIMEHTY COOTBETCTBY-
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towmin otyet ExecutionReport[8], cogepralwmin ngeHTMdmkaTop 3anaskn SecondaryOrderID u 3HayeHma OrdStatus[39]=0
n ExecType[150]=0.

B cnyyae OTK/NIOHEHWA 3aABKK BUpXKel KNMEeHT noayumT otyeT ExecutionReport[8] (OrdStatus[39]=8 n ExecType[150]=8)
06 OTK/IOHEHWW 3aABKMU BUPKEN M OTYET O CHATUM YacTu NOpPyYeHus, paBHOM 06bemMy OTKIOHEHHOW 3aABKU. B ntobom
oTYeTe 0 CHATUM 3HaYeHnem noaa OrderQty[38] sBnAeTca He HaYaNbHbIM, @ CHUMAEMbIN 06beM.

TaK, Npv BbIYMCAEHWUM HanydLwero ucnoaHeHuna nopydexme Fill Or Kill moskeT 6bITb MapLUPYTU3MPOBAHO TO/IbKO Ha OAHY
TOProByto NJIOLWAAKY. B cnyyae ecnm 6uprKa MOMKET yA0BNETBOPUTb 3Ty 3aABKY, KANEHT NONYYUT BCE OTYETHI B 0BbIYHOM
pexume. ECan Ke 3asBKa He MOKeT BbITb MCMONHEHA Ha BMpiKe, TO 3aABKa ByAET OTKAOHEHA U KAMEHT nocae oTyeta
0 f06aBAEHUMN NOPYYEHUA NONYUUT OTYET 06 OTKNOHEHWUM 3aABKM U OTYET O CHATUM NOPYYEHMS.

PucyHok 2.2. MNogaya nopyyeHUs, NOCTAaHOBKA 3afiBKU UM OTK/IOHEHUE 3asiBKU

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

2.3. UcnonHeHMe nopyyeHusa

Mocne Toro Kak buprKa NpuHaa 3a8BKy, NPU COBEPLUEHMMU CAENOK KIMEHTY ByayT HanpasaeHbl oT4eTbl ExecutionReport
(ExecType[150]=F) cHayana 06 nsmeHeHUU 3aABKK, 3aTeM 06 M3MEHEHUMN NopydyeHus. Bce oTueTbl cogepKaT bupkesoi
naeHtTudukaTop caenkn TrdMatchIiD[880].

B 4aHHOI cxeme onucaHa nogaya NopyyYeHns 1 nosyyeHne oT4eToB AN 04HOM CTOPOHbI CAENKM (NoaaBsLlei nopyyeHue).
MPOUCXOAMUT BbICTABAEHWE N NMONHOE UCMONHEHNE AAHHOIO NOPYYEHMS.

PucyHok 2.3. Nogaya nopyyeHUa 1 nonyyeHne oT4eToB 06 UCNONIHEHUM

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

B HEKOTOPbIX CNyYasx BMpPKA CHUMAET HECBEAEHHYIO YacTb 06bema 3aAaBKM: Hanpumep, HeCBeAEHHYO YacTb PbIHOYHOW
nnun 10C-3aaBKM 1MB0 NPU BO3MOMKHOM Kpocc-caenke. Nocne 0T4eTOB O NPUHATUN NOPYYEHMA U 3aABOK U OTYETOB O CAeN-
Kax KAMEHT noayumt otyeT ExecutionReport[8] (OrdStatus[39]=4 n ExecType[150]=4) 0 CHATUM OCTaTKa 3aABKMU U YACTUY-
HOM WM NMOSIHOM CHATUW OCTaBLUErocs 06bema nopyyeHus.

TaKKe Npu BbINOJHEHUN HAaUNYYLLEro UCNONHEHMA TOProBas N1aTGopma MOXKeET 0T3bIBaTb 3aABKM C O4HON TOProBOW MN0-

LWaAKW 1 OTNPABAATbL Ha APYryto. B 3Tom cnyyae nocne nosyyeHUs oT4eTa o BbICTaBAEHUMN 3aABKM UK OT4YeTa 06 ucnon-
HEHMM YaCTU 3aABKU KNNEHTY CaeAyeT OXKMaaTb, B TOM YMCEe, OTHET O CHATUM M HOBbIN OTYET O BbICTAB/IEHNN 3aABKM.

2.5. CHATMe aKTUBHOro OCTaTKa NOpy4YeHuUs

KNMEHT MMeeT BO3MOMXKHOCTb 0TO3BaTb HECBEAEHHDbIN OCTAaTOK NopydeHus. (CHATUE OCTaTKa TO/bKO O4HOM 3aABKK, ecun
HECKO/1bKO 3aABOK O4HOr0 MOPYYEHNA aKTUBHbI Ha O4HOM MW HECKO/IbKMX TOPrOBbIX NAOLWAAKAX, HEAOCTYNHO.) a8 3Toro
KNMEHTY Heob6X04MMO HanpaBuUTb B LLUKO3 TOProBoi naaTdopmbl 3anpoc Ha cHaTue OrderCancelRequest[F] (OCRq), ykasaB
NMOEHTUOUKATOP M HEKOTOPbIE NapamMeTPbl NOPYyYEHUS.

B cnyyae ycnewHoro cHATUA KAMEHTY ByayT HanpasneHbl oT4eTbl ExecutionReport (OrdStatus[39]=4 n ExecType[150]=4):
CHavasia OTYeTbl O CHATUM 3aABOK, @ 3aTEM OTYET O CHATUM BCETO NOPYYEHMS.

ECnM oCTaTOK NOPYYEHUA HE MOMKET BbITb CHAT MAK Y JIOTMHA-OTNPaBUTENSA HEAOCTAaTOYHO NPaB 4OCTyna, TO 3anpoc Ha
CHATUe byaeT oTkNoHeH oTyeTom OrderCancelReject[9] (OCRj).

PucyHoK 2.4. CHATME nopyyeHuna

OCRq: ClOrdID=A, OrderID=B

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

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

Linto3
Cucrtema < I
nonb3oBartens a) ycnewHoe cHAMue P
CUCTEMDI

OCRq: CIOrdID=A, OrderID=B

OCR;j: ClOrdID=A, OrderID=B

6) omKnoHeHuUe 3anpoca Ha cHAMue

2.6. CHATME MHOXecTBa NOPYYEHUM

KNneHT MOXKeT 3anpoCcuTb CHATUE MHOXKECTBA NOPYYEHUI NO KAKOMY-IMO0 NPU3HAKY, HANPMMepP NOPYYEHMUA MO YKa3aH-
HOMY MHCTPYMEHTY, MOAAHHble C JaHHOIO I0rMHa. 1A 3TOro KAMeHTy HeobXxoANMMO HanpaBWTb B LUJIKO3 TOProBoi naat-
dopmbl 3anpoc Ha cHATHe OrderMassCancelRequest[q] (MCRq), yKa3aB B HEM PEXMM CHATUA U NP HeOBXoAMMOCTH Na-
pameTpbl NOPYYEHUIA.

MonyymB Takom 3anpoc, Toprosas nnatpopma oTbmpaeTt nopyyeHuns, nognagatowine nog yKkasaHHble KpUTepun, u Hanpas-
NIAeT 3aNpPOCbl HA CHATME KOHKPETHbIX 3aABOK Ha TOProsble NOLWaAKKW. B cnydae ycnelwHoro CHATUM 3aABOK KANEHTY ByayT
HanpaB/ieHbl OTYETHI O CHATMM 3aABOK U NOPYyYeHUii 1 oT4eT 06 ucnonHeHumn npukasa OrderMassCancelReport[r] (MCRt)
C KOJIMYECTBOM CHATbIX NOPYyYeHUiA. Ecn HM 0AHOro NopyYeHus, COOTBETCTBYHIOLLErO 3a4aHHbIM NapameTpam, He obHa-
PY*EHO, TO LWAHO3 TOProBoi NaaTGopmbl BEPHET KAMEHTY ToNbKo oTyeT OrderMassCancelReport(r].

13
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PuUcyHOK 2.5. CHATME MHOKeCTBa NopyyYeHuii

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

2.7. Nogaya, MCNONHEHUEe N OTKNIOHEHUe aapecHoro no-
py4yeHua

[nsa Toro ytobbl NOAATL NOPYYEHUE, KANEHT OTMNPABAAET B W03 TOProBol naatoopmbl coobweHne NewOrderSingle[D]
(NOS). Kaxkaoe nopydyeHune A0MKHO coaepKaTb KAMeHTCKUI naeHTudumkaTtop ClOrdID[11], yHUKaNbHbINA ANA Kaxa0ro No-
rMHa B TeYeHWe TOProBon ceccum.

Mocne nNpUHATAA a4pecHoro nopyyeHua Toprosasa nnaTGopma HaMpaBAseT K/AWEHTY-OTNPaBUTEN0  OT4YeT
ExecutionReport[8] (ER), copepxawmit maeHtudumkatop nopydeHus OrderlD[37] u 3HauyeHus OrdStatus[39]=0 wu
ExecType[150]=0, a KAneHTy-noay4yaTento Hanpasasetca otyeT MarketDatalncrementalRefresh[X] (MD), cogeps<aiuni
naeHTnduKaTop Tmna obHosneHna MDUpdateAction[279]=0. Ecan nopyyeHne OTKAOHEHO TOProBoW cuctemol (Bcnea-
CTBME HEBEPHbIX 3HAaYEHWUI MU OTCYTCTBUA TOProB), TO MAeHTUDUKATOP NPUCBOEH He ByAeT, a KNMEeHT-0TNpPaBuUTesb No-
NyumnT oTyeT ExecutionReport[8] c nonamu OrdStatus[39]=8 1 ExecType[150]=8, npu 310 none OrdRejReason[103] moxkeT
cofeprKaTb NPUUMHY OTKNOHEHMUA.,

MNocne NpPUHATUA TOProBOM CUCTEMOM U BUPXKEN afpecHOM 3aABKU KIUEHT-OTMPABUTE/b UMEET BO3MOXKHOCTb OTO-
3BaTb €e A0 Tex Mop, NMoKa KOHTPAreHT He MoAacT BCTPeYHylo 3aABKY. [aa TOro 4tobbl CHATb CBOe afpecHoe no-
pyyeHue KNMeHTy cneayeT oTnpasutb B w03 coobuieHns OrderCancelRequest[F] (OCRq), ykasas mnaeHTuduUKaTOp
M HeKoTopble napameTpbl nopyyeHua. Ecnm agpecHas 3asBKa ByaeT ycnewHo CHATa, TO OTNPaBUTENb NOMYYUT OTYeT
ExecutionReport[8] (OrdStatus[39]=4 u ExecType[150]=4), a KoHTpareHT — MarketDatalncrementalRefresh[X] co 3Haue-
Huem MDUpdateAction[279]=2).

PucyHok 2.6. Nopaya 1 cHATUE aAApeCcHOro Nopy4vyeHus

NOS: ClOrdID=A

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

| ExecType=0 MD: MDUpdateAction=0

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

[NA NPUHATMA NPeasioXKeHNn, YKa3aHHOro B aAPecHOM 3aABKe, KOHTpareHTy Heobxo4MMO OTMPaBUTb BCTPEYHOE agpec-
HOe NopyyYeHMe C TeM Ke 06 BEMOM U MHCTPYMEHTOM, MO TOM e LLeHe M NPOTUBOMNOIOXKHbIM HanpaseHNnemM nopyyeHns,
afpecoBaHHOE MHULMATOPY NPEea/IOKEeHNA.

PUCYHOK 2.7. YcnelwHasa NOCTaHOBKA BCTPEYHOro aApPecHOro nopyyeHus

NOS: ClOrdID=A

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

~_ ExecType=0 MD: MDUpdateAction=0

-

 J

Cucrema

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

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

MD: MDUpdateAction=2

B cny4yae HecooTBeTCTBUA B LieHe, 06beme, MHCTPYMEHTE, HanpaBieHMUsA NOPYYEHNa U/UAM KOHTpareHTe BCTpeYHan aa-
pecHas 3asBKa byAeT BbICTaB/NeHa KaK HOBaA B TOProBylo cMcTeMy M ByAeT 0XKMAaTb CBEAEHMUA CO BCTPEYHOW 3aABKOM.

PucyHok 2.8. HeycnewHaa nocTaHOBKa BCTPEYHOrO aApecHOro nopy4yeHus

NOS: ClOrdID=A

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

-

MD: MDUpdateAction=0

Cuctema

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

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

2.7.2. OTKNOHEHMe BCTPEYHOro aapecHOro Nnopy4yeHmnAa KOHTpareH-
TOM

KOHTpareHT MMeeT BO3MOMXHOCTb OTK/NIOHWUTb BCTPEUYHOE aApecHoe nopydeHune. aa 3Toro KAMeHTy HeobxogMmo Hanpa-
BUTb B LU/IKO3 TOProBoi naatdopmsbl 3anpoc Ha oTknoHeHne DontKnowTrade[Q] (DKT), ykasas ngeHTudMKaTOp M HEKOTO-
pble napameTpbl NOPyYeHUS.

B cny4ae ycrnewHoro oTK/0HEHMA KANEHTY ByayT HanpasieHbl oTBeT 06 oTKAoHeHMM DontKnowTrade[Q] (oTanyarowe-

eca oT OTnpaB/eHHOoro Hannumnem nona OrdStatus[39]=4) n otuet MarketDatalncrementalRefresh [X] (MDUpdateAction
[279]=2), a HMUMaTOPY NOpPyYEHUA — OTUET O CHATUM caenku ExecutionReport (OrdStatus[39]=2 n ExecType[150]=F).
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PucyHokK 2.9. OTKNOHeHue BCTPEYHOro aApecHoro nopyyeHus

NOS: ClOrdID=A

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

Cucrema
nons3oBaTena
(knmnenT Nol1)

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

W3
TOProsoi
CMCTEMBI

_ExecType=4

MD: MDUpdateAction=0

DKT: ClOrdID=A

DKT: ClOrdID=A, OrdStatus=4

MD: MDUpdateAction=2
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CneuundwuKaumsa npoToKona

3. Cneyndunkauma NPoToKoNA

3.1. Tunbl AaHHDbIX

B aTom pasaene npueeneHbl Tabanupl, onncbiBatowme GopmaTbl COOBLLEHWIA.
Tun coobuenus, onpeaensemolin B none MsgType[35] B 3aronoBKe, ykasaH B CKobKax nocne Ha3BaHWA cOObLLEeHNS.
Hanuuue nonsa:

¢ R [required] — ob6sa3aTenbHoE;
¢ N [nonrequired] — Heobs3aTenbHOE;
¢ C [conditionally required] — Heobxoanmoe npw onpeaeneHHOM yCNOBUMU.

Tunbl faHHbIX
Bool — nornueckuii TMn gaHHbix. JonyctMmble 3HayeHmA: Y n N.

Char — oAHOCMMBObHbIN TUN AaHHbIX. JonycTumble 3HaYeHna — cumosbl ASCII: naTMHCKMe BYKBbI, LMOPbI U MYHKTY-
aUMOHHbIe 3HaKKU. He gonycTMMbl BUHAPHbBIN HYb M BUHApHaA eanHMLA.

Int — LenouYnCNeHHbIN TUN SAHHbIX.
Length — uenoyncneHHbIN TMN AaHHbIX 418 0603HaYeHUA ANVHbI B BaliTax.

MultipleChar — cTpoKoBbIV TUN AaHHbIX, NpeacTaBaseT coboli 0 4HOCUMBOJIbHbIE 3HAYEHUSA, pa3gesieHHble npobenom.
Hanpumep: 18=0 z.

NumInGroup — HaTypanbHOe YMCIOo A1 0603HAYEHUA KOMYECTBa 3anuceit B rpynne.
Price — pecATnYHan Apobb Ans 0603HaYEHUA LeHbl; pa3aennTeNb —TouYKa.

Qty — HaTypasbHOE YMCNo ANa 0603HaUYEHMA KOMYecTBa N0TOB LieHHOM Bymaru.
SeqNum — HaTypa/ibHOE YNCA0 ANA 0603HAYEHMA NOPALKOBOrO HoMepa CoobLLeHUA.

String — cTpOKOBbIN TMN AaHHbIX. CTPOKa MOXKET nepeaaBaTbca B 10601 KOANPOBKE; HE AONYCTUMbI BUHAPHbBIN HY/b U
6uHapHan eauHMUA.

Timestamp — CTPOKOBbIM TUM AAHHBIX /17 YKa3aHUA BPEMEHM C TOYHOCTBIO 0 MUIZIMCEKYHA, No BcemupHomMy BpemeHwm
(UTC) B popmate YYYYMMDD-HH:MM:SS.sss .

3.2. CeCCMOHHbIN YPOBEHDb

CeccHOHHBIM YpOBEHb B 3HAYUTE/IbHOM CTENEHM COOTBETCTBYET cTaHaapTy FIX Session Protocol 1.1.

FIX-ceccua ycTaHaBaMBaeTcs B pamkax TCP-coenHEHNA MeXAY OOHUM LUIIO30M K/IMEHTA U LINO30M TOProBOM CUCTEMBI.
YyacTHukM FIX-ceccum naeHtuounumpytotes nonamm SenderComplD[49] n TargetComplD[56].

Ons Toprosoi nnatdpopmbl ngeHTMdmkaTopom sisasetca ECN_EQR, a A4nsa KnvMeHTa — ero N0ruH.

3.2.1. 3aronoBOK u Tpennep coobuieHna

Kaxpoe coobLyeHme HauMHaeTCs C 3aro/10BKa U 3aBepLUaeTcs TPEeNIepom.

®PUKCMPOBaAHHYIO NO3ULMI0O B 3aro/IoBKE WMMEIT TONAbKO TpWM Mons: nepsbiMm o6A3aTeNbHO WAeT none
BeginString[8]=FIXT.1.1, 3a HUM cneayeT none BodyLength[9] u nanee MsgType[35]. 3HaueHnem BodyLength[9] asnsaeTca
O/MHA coobuieHnn B BaliTax, KOTOpas BbIYUCAAETCA HauMHasA C Tera, cnegytowero 3a BodylLength[9], 1 3akaHuMBan pas-
penvtenem nepeg, CheckSum([10].
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Tabauua 3.1. dopmart 3aron0BKa cO06LLEHUA

Ter Mone O (Tun Jonyctumble 3HayeHUA OcobeHHOCTU

8 BeginString R |String FIXT.1.1 MNepBoe none coobuieHuna

9 BodyLength R |Length OnvHa Tena coobuieHuns B
6ariTax

35 MessageType R |String Tun coobwenuns

49 SenderCompld R |String NaeHTUPUKaTop oTNpasu-
Tena

56 TargetCompld R |String NaeHTudukatop nonyya-
Tena

34 MsgSeqNum R |SegNum MNopsaKkoBbI HOMepP co-
obuieHun

43 PosDupFlag N |Boolean None 3anonHaetcA npwm
NOBTOPHOW Nepecblke

52 SendingTime R |UTCTimestamp Bpemsa nepegaun coobuie-
HUA

122 | OrigSendingTime N |UTCTimestamp Bpema nepegaym nosTop-

HO nepecblIaemoro coob-
leHna npu oTeeTe Ha
ResendRequest([2]

369 |LastMsgSegNumProcessed N |SegNum MNopsaKkoBbI HOMeEp Mo-
cnepgHero o6paboTaHHOro
coobueHuna. YkasblBaeTcA
LLIH0O30M TOProOBOM cUCTe-
Mbl

Tpennep coobuenus coctont us Tera CheckSum[10], B KoTopbIi 3anncbiBaeTcs TpexbaliTHaA NPOCTan KOHTPO/IbHAA CyMm-
Mma.

Tabauua 3.2. dopmar Tpeinepa coobuweHns

Ter Mone 0 |Tun OcobeHHOCTH

10 CheckSum R |String KoHTponbHasa cymma coobuieHusa (Tpu b6aiiTta)

3.2.2. NopagKoBbli Homep coobuweHna MsgSeqNum

Bce coobLuieHms, KOTopbiMW 06MEHMBALOTCA CTOPOHLI B pamKax FIX-ceccun, obnagatot nopagkosbim Homepom. OH yKasaH
8 none MsgSegqNum[34], npucyTcTByOLLEM B 3aro/sI0BKe Kaxa0ro coobulieHns. Homep Kaxkaoro nocneayrowero coobuue-
HuA B FIX-ceccum gonkeH 6bITb Ha eAMHULY 60/bLUIE, KPOME CIyYaEB NPUHYAUTENBHOTO YBENMYEHUS HOMepa CO0bLLEHMSA
npu nomolum 3anpoca SequenceReset[4].

B KayecTBe cnpaBoYyHOM MHPOPMALUK ON5 KNMEHTa HoOMep NocaeaHero coobuieHnsn, 06paboTaHHOIro TOProBo CUCTEMON,
yKasbiBaeTca B nosne LastMsgSeqNumProcessed[369].

Mpun nonyy4yeHnn coobuieHna c Homepom, 6obLIE OXKUOAEMOTO, KIMEHTY CaeayeT oTnpasuTb 3anpoc ResendRequest[2].

Mpy NosyyeHUn cepBepom COOBLLEHUA C HOMEPOM, MEHbLUE OXKMAAEMOro, KANeHTy ByaeT oTrnpasaeHo coobuieHue
Logout[5] co 3HaueHnem SessionStatus[1409]=1 n 3aTem pa3opsBaHo TCP-coegmHeHMe.

3.2.2.1. 3anpoc NOBTOPHOI NepecbiIKK CO06LeHuin
,ﬂ,/‘lﬂ TOro ytobbl 3aMpoCuUTb NepecbliIky paHee BbIC1aHHbIX CepBEPOM COO6LLI,eHVIﬁ, K/IMEHT MOXET UCNO0/Z1Ib30BaATb 3anpoc

ResendRequest([2], B 4acTHOCTH, B LLeAsIX BOCCTAHOB/IEHMA MPONYLLEHHbIX CO06LWeHMN. Npu NonyYyeHnn coobLeHus ¢ Ho-
MepoMm BO/bLLE OXKUAAEMOTO, KIMEHTY C/eflyeT HanpaBuTb TaKoM 3anpoc.
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KNveHTy JOCTYNHbI ANs nepesanpoca coobLLeHus, OTNPaBAEHHbIE B TEYEHME TEKYLLETO U NPeablayL,ero TOproBbIX AHEN.
B cnyyae ecnv KAMEHT NPUHYAUTENBbHO OOHYNsn Hymepauuto coobuieHnin (ResetSeqNumFlag[141]=Y B coobuweHun
Logon[A]), To 3anpoc Ha NepecbIIKy COOBLLEHWNI, OTNPABAEHHbIX 40 COpoca HOMEPOB, HEBO3MOKEH B IO6OM C/yyae.

B nonsx BeginSegqNo[7] n EndSeqNo[16] Heob6xoaMMO yKasaTb AManasoH 3anpalimMBaemMblx coobueHnin. Npu ykasaHum
KnneHTom BeginSeqNo[7]=0 un EndSeqNo[16]=0 wnto3 nepewwnet coobLeHna HaunHasa C HAMMEHbLIEro AOCTYMHOro HO-
mepa. Ecnm Tonbko B nosie EndSeqNo[16] yKa3aHO 3HauyeHMe HOJb, TO B OTBET Ha 3aMnpoc cepBep NepeLusieT Bce coobuie-
HMA 3a TEKYLLYI TOProBylo Ceccuio HauuHasa ¢ Homepa BeginSegNo[7]. Takum o6pasom, Bce BO3MOKHbIE CydYau nepe-
YMCNEHbI HUXKE:

BeginSeqNo=n, EndSegNo=m — 3anpoc coobweHuii c n go m,

BeginSeqNo=0, EndSeqNo=n — 3anpoc coo6LeHNn HaUNHaA C HAMMEHbLLEro AO0CTYNHOro HoOMepa A0 N,
BeginSeqNo=n, EndSeqNo=0 — 3anpoc coobuieHnit HaunHas ¢ n fo HaMboblero OCTYNHOrO HOMepa,
BeginSeqNo=0, EndSeqNo=0 — 3anpoc Bcex A0CTYNHbIX COOBLWEHNA.

i s

[nanasoH HOMepOoB 3anpaliMBaeMblX COOBLLEHUIT HE MOXKET NpeBbiwaTb ONpPeaeNeHHOro KoAn4YecTsa: orpaHuYeHune
CM. B AOKYMeHTe Cemesoe noodkntoyeHue. Ecnn KnneHTy Heob6xoaMmo 3anpocuTb 6onbluee KOANYECTBO COOBLLEHUN, TO
cnepyeT OTNPaBUTb HECKOIbKO MNOC/eA0BaTeIbHbIX 3aNpocoB. Mpy 3TOM HOBbIV 3anpoc, NPUCAAHHBIN 40 OKOHYaHuUsA ne-
PEeCbIJIKM LW030M COObLLEHNI NO NpeablayLLemy 3anpocy, byaeT OTKAOHEH.

Ta6nuua 3.3. Popmar coobuieHns ResendRequest[2]

Ter Mone O (Tun Jonyctumble 3HaYyeHUA OcobeHHOCTU

7 BeginSegNo R |SegNum Homep nepsoro 3anpawu-
BaeMoro coobueHun

16 EndSeqNo R |SegNum Homep nocnegHero 3a-
npawwusaemoro coobuwe-
HUA

B otBer Ha ResendRequest[2] 6yayT oTnpaBsieHbl 3anpalinMBaemble coobuieHus amnbo msameHeH MsgSeqNum(34]
npy nomowm coobuieHna SequenceReset[4]. Mpu3HaKOM NOBTOPHO BbICbIIAEMOrO COOBLLEHUA ABNAETCA 3HaYeHue
PossDupFlag[43]=Y.

Ha 3anpoc ResendRequest[2] cepBep nepecbliaeT TONbKO COOBLLEHNA NPUKNAAHOTO YPOBHA MU HUKOTAA He nepeaaeT no-
BTOPHO CECCUMOHHbIE COOBLLLEHUSA, MO3TOMY B OTBET Ha 3aMPOC NEPECLIIKN KANEHTY cieayeT 0XnaaTb, B TOM Yncae, Coob-
weHue SequenceReset[4] co 3HayeHnem GapFillFlag[123]=Y n Homepom cneayoLero oXnaaemoro coobueHms B none
NewSeqNo[36].

B cnyyae ecnu KAMEHT JKeNaeT yBE/INYUTb HOMEpP OXKMAAEMOro COObBLEeHMA Yy cepBepa, emy ciaeayeT oOTnpa-
BUTb SequenceReset[4] co 3HauyeHunem GapFillFlag[123]=N ¥ HOBbIM HOMEpPOM OXMAaemoro coobuieHua B none
NewSeqNo[36].

B npouecce nepecblikM COOBLLEHMI cepBep MOXKET NepenaBaTbh TaKKe HOBble TOProBble COOBLEHMS, MO3TOMY A0 3a-
BEPLUEHMSA NEPECHIIKU CieayeT OXKUAATb, B TOM YUC/IE, COOBLLEHUA C HOMEPOM, NPEBbIWAIOLWMM 3aMPOLLIEHHbIN AMana-
30H. [1na obecneyeHuns bbicTpoit 06pabOTKN COOBLLEHMI KNNEHTY PEKOMEHAYETCA HE UTHOPMPOBaTb TakMe coobLeHns ¢
66/1bLIMMM HOMEPaMK, NOJTyYaeMble B NMpoLecce BbiNo/HeHUs 3anpoca ResendRequest.

Tabauua 3.4. dopmart coobuieHna SequenceReset[4]

Ter Mone O (Tun Jonyctumble 3HaYeHUA OcobeHHOCTH

36 NewSeqNo R |SegNum HoBbIli NOPSAAKOBbLIN HO-
mep

123 | GapFillFlag N |Boolean N (pexkum Reset — no-|MpusHak 3anosHeHUnA

ne MsgSegNum urHopupyeT-|nponycka
CA; YKa3bIBaeT KNUEHT);

Y (pexum GapFill — ncnonb-
3yeTtca none MsgSeqNum; yka-
3blBaeT cepeep)
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3.2.2.2. C6poc nopaaKoBbIX HOMepPOB coobLeHnn

Mone ResetSeqNumFlag[141]=Y B coobueHunn Logon[A] no3sonset cOpocuTb NOpsAKOBble HOMepPA. ITY PYHKLMOHANb-
HOCTb MHOrAa None3Ha Aaa Toro, YTobbl M36eXKaTb NpoLeaypbl 3aNpoca U BOCCTAHOBAEHWUS MPONYLLEHHbIX UAN AKOObI
NPonyLLeHHbIX cO0bLLEHMA. He peKomeHAYyeTCA MCNONb30BaTb 3Ty BOSMOMXKHOCTb B TEYEHWE TOPIrOBOM CECCUU, ECNU YKe
6b111 OTNPaBNEHbl TOProBble COOBLLEHMA, NOCKONbKY B 3TOM Cayvae coobuieHMA A0 cbpoca OKaxyTca HeZoCTYMHbIMM
ANA nepesanpoca.

B oTBeT Ha KnneHTcknit Logon[A] c ResetSeqNumFlag[141]=Y Toprosas cMcTema BbiCbl1aeT TakKe coobuieHne Logon[A] co
3HauyeHnamn ResetSeqNumFlag[141]=Y, MsgSeqNum[34]=1 un NextExpectedMsgSeqNum[789]=2. Takum obpaszom, ana
KaXK[0l CTOPOHbI HOMep creaytolero coobuieHma byaeT paseH 2.

3.2.3. UHnymanusauma ceccum

Logon[A] — coobuieHure, MHMLMMpPYIOLLLEE CECCUIO UM NOATBEpKAalollee ee Havyano. MNocne yctaHosneHusa TCP-coeau-
HEHMA MHULMATOP ceccum (KNMEeHT) oTnpasaseT 3To cooblieHme 1 OXKMaaeT B OTBET TakxKe Logon[A].

MonyyeHne KoppeKTHOro coobuieHna Logon[A] Bceraa Bbi3biBaeT OTNPaBKy oTBeTHOro Logon[A], narke ecam 6bin ykasaH
MsgSegNum([34] 6onblie oxkmuaaemoro. /1iob6as ownbKa B coobuieHnn Logon[A] Bbi3biBaeT pa3pbis coegmHeHusA. Homep
CNeAyloLLero 0Xmnaaemoro coobLeHUa Npu 3TOM He MHKPeMeHTUpyeTcA.

Ta6nuua 3.5. Popmart coobuieHunsa Logon[A]

Ter Mone 0 |Tun OcobeHHOCTU

98 EncryptMethod R |Int

DonycTumble 3HaueHusn

0 (wndppoBaHue He nopaep-|MeToapl WndpoBaHMA
»KMBaeTcs)

108 |HeartBtint R |Int NHTepBan OXUAaHUA.
3Ha4veHue B ceKyHAax. Pe-
KomeHgoBaHo: ot 20 go

30

95 RawDatalength C |Length 1 OnvHa cnepyowero no-
na. lNone ponXKHO npu-
CYTCTBOBATb NPU HaANUYUM

RawData[96]

96

RawData

data

0 (He aKTMBMpPOBaTb aBTOMATH-
yecKoe CHATUE NOPYYEHUA);

1 (aKTMBMpPOBaTbL aBTOMaTHYe-

ABTOMAaTMYeCKOe CHATHE
BCEX MOPYYeHWUn, noaaH-
HbIX OaHHbIM NIOTMHOM,
npv paspblBe CoeguHeHUn

CKOE CHATME MopyyYeHni)

141 |ResetSeqNumFlag N |Boolean C6poc nopAAKoBbIX HOMe-

pos

789 |NextExpectedMsgSeqNum N |SeqNum Homep cnegytowero co-
obLeHnn, Kotopoe Aon-
KEH OTNpPaBWUTb KAWEHT.

3anonHAeTcA cepsepom

554  |Password N
1137 |DefaultApplVerld

String Maponb normHa

String 9 (FIX50SP2) Bepcua npotokona

3.2.4. 3aBepLueHUue ceccum

Logout[5] — cooblueHne, MHULMMpYIOLLLEE UAM NOATBEPKAAlOLLEee 3aBepLIeHNe CecCMU, BbiCblIaeTca NPy AAMTeIbHOM
oTCyTCTBUM co0bLeHuI (cM. 3.2.5); Npu NONYYEHUM COOBLLEHNA C HOMEPOM, MEHbLLIE 0XNAaeMoro.

MpuymHa OTKIOHEHMA yKa3aHa B Tere SessionStatus[1409]. B none Text[58] moxKeT cogepkaTbca OTYET O MPUYNHE 3aBeEp-
LEHKUA ceccuu.
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Tabauua 3.6. Popmart coobieHns Logout[5]

Ter Mone 0O (Tun JonycTtumble 3HaYyeHUA Ocob6eHHOCTU
1409 |SessionStatus N |Int 5 (HeBepHbIA NIOTUH WAM Na-|YMUCNOBON KOZ, MPUYMHBI.
ponb); 3anonHAeTcA TONbKO cep-
BEpPOM

5000 (HapyLeH NpoToKona 06-
MeHa coobuieHnamm);

5002 (oTcyTcTBME aKTUBHOCTM
K/NEHTA);

5003 (ocTaHOBKa cepBepa);

5200 (N0orvH yXKe UMeeT aKTUB-
HYO ceccuio)

58 Text N |String OTyeT O NpuYMHe 3aBep-
LIEeHUA ceccun

3.2.5. TaKTOBble coobuieHusn

[na KOHTPONA COCTOAHUA COEANHEHUA KAUEHT U cepBep obmeHuBatoTca cooblieHnamm Heartbeat[0]. 3To coobuwieHne
O0/IKHO ObITb OTNPaBAEHO CTOPOHOM B C/ly4ae, eC/iv OHA He NepefaBasia HUKaKMX coobLeHnn (ceccMoHHOro anbo npu-
KNaAHOro ypoBHsA) B TEYEHUE MHTEPBAa OXUAaHUA. Henaemoe 3HaueHne NHTepBana oxuagaHusa HeartBtint[108] knneHT
yKasbliBaeT B coobuieHmmn Logon[A]; pekomeHayemoe 3HaveHne — o1 20 go 30 cekyHa,

Mpu oTcyTcTBMM COOBLIEHMIA B TeyeHWe WHTepBana, bonbwero, yem HeartBtint[108], 6yaer oTnpasneH 3anpoc
TestRequest[1] c uaeHTUdMKaTopom TestReqID[112]. B oTBET Ha 3anpocC A0MKHO NpMiATK coobueHne Heartbeat[0] c no-
nem TestReqlD[112], coaepKalimm TOT Ke naeHTuduKaTop. Mpu oTCyTCTBUM OTBETA Ha 3TOT 3anpoc (Mam gpyrux coob-
LLEHMIA) B TeYEHUE NHTEPBA/IA OXKMUAAHUA CEPBEP pa3pbiBaeT coegMHeHUe, NpeaBapuTeNbHO M3BeLLaA 06 3TOM KNMeHTa
coobuieHrnem Logout[5]. KnMeHTy pekomeHAayeTCs TaKoM e CLLeHapuii noBeaeHums.

B c/lyyae ecnu KAMEHT He XenaeT oTnpasasaTb U Noay4YaTh TaKTOBble cO0bLLLeHUA B pamKax 3Toi FIX-ceccun, cneayert yKka-
3aTb HOJb B none HeartBtInt[108].

Ta6nuua 3.7. Popmar coobuieHua HeartBeat[0]

Ter Mone O (Tun Jonyctumble 3HayeHUA OcobeHHOCTU

112 |TestReqld C |String NpeHTuoUKaTop 3anpoca
TestRequest[1], Ha KoTO-
pbii AaHHOe coobueHue
ABNAETCA OTBETOM

Tabauua 3.8. Popmat coobweHunsn TestRequest[1]

Ter Mone O (Tuwn JonycTtumble 3HaYyeHUA OcobeHHOCTU

112 |TestReqld R |String NaeHTuduKaTop AaHHOro
3anpoca. MakcumanbHas
AnvHa 32 cumsona. flony-
CTUMble CMMBOJNIbI — Na-
TUHCKKe ByKBbl U undpbI

3.2.6. OTKNOHEeHue coobueHunn

CoobueHune Reject[3] BbicblNaeTcs B OTBET Ha /Iloboe HEKOppPeKTHoe coobuieHne (HeBepHO NepegaHHoe UK HenpaBUb-
HO chOpMMpPOBAHHOE), NpUeallee OT NPOTUBOMO/IOKHOM CTOPOHbI. MPUYMHAMM OTKNOHEHMA MOTYT ABAATLCA OTCYT-
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cTBMe 06A3aTeNbHOro NOAA, HEKOPPEKTHbIM TUN COOBLLEHUSA, HEBEPHAA ANMHA COOBLLEHMA, HEKOPPEKTHbLIM TUM AAHHbIX
n T.4. TakKe Bce cO0bLEHNA CECCMOHHOIO YPOBHA C HEBEPHbIM 3HaYeHMeM to6oro Noaa OTKAOHAKTCA cooblieHnem
Reject.

Ona ngeHTnduUKaumm oTkKNoHAemoro coobuieHve cepeep 3anonHaeT nose RefSeqNum([45] Homepom OTKAIOHAEMOro Co-
obuieHua. MonyyeHne coobuieHnsn Reject[3] co 3HaueHnem RefSeqNum[45]=0 o3HauyaeT, YTO KNMEHT Nocsan cooblieHme
c oTcyTcTBylOWMM nonem MsgSeqNum([34]. Ecam cepBep 0b6HapyXunn HeBepHOe 3HaYeHMe onpeseneHHoro Noas, To Ter
6ynet ykasaH B RefTagID[371]. Mone SessionRejectReason[373] moxeT codepKaTb Kog, NPUUMHY OTK/IOHEHMUA, a noje
Text[58] — TeKcT owmnbKu.

Ta6nuua 3.9. Popmart coobuieHuns Reject[3]

Ter Mone O (Tun Jonyctumble 3HayeHUA OcobeHHOCTU

45 RefSeqNum R |SeqNum Homep oTknoHaemoro co-
obuieHun

371 |RefTagld N |Int Ter, 3HayeHWe WU Ha-
in4ne KOTOpOro BbI3Baso
owmnbKy

372 |RefMsgType N |String Tun oTKNAOHAEMOro coob-
weHmA

373 |SessionRejectReason N |Int 0 (HEeKoppeKTHbI HoMep Te-|MpUYMHA OTKIOHEHMSA

ra);

1 (oTcyTcTBYET 06A3aTENbHbIN
Ter);

2 (HegonycTMmbIA B AAHHOM
coobuieHnun Ter);

4 (ter 6e3 3HaueHus);

5 (Ter c HegONYCTUMbIM 3HaYe-
HUem);

6 (Ter co 3HayeHNem HeBepHO-
ro Tmna);

11 (HEKOPPEKTHbIM TUN cO0b-
weHun);

13 (Ter noBTOpseTcs B CO06-
LeHuKn);

14 (ter CheckSum[10] yKasaH
He Ha cBoeM mecTe);

15 (Ter 3 rpynnbl yKasaH He Ha
CcBOEM mecTe);

16 (HeBepHO yKa3aHO Koande-
CTBO 3anuceit rpynnbi)

58 Text N |String OtyeT 06 ownbKe

3.2.7. Pa3pbiB coegnHEHUA

TCP-coefvHeHVe b6yaeT pa3opBaHO NpWU MOJyYEHUU CcOODBLLEeHWA C OWWOKOM B OQHOM M3 Tpex nepBbiX nosew
(BeginString[8], BodyLength[9] u MsgType[35]) unu nonydeHnn coobuieHns Logon[A] HeBepHoro ¢popmaTa Uam cogep-
YKallero HegoOMNyCTUMbIE 3HaYeHUA.
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3.2.8. ABTOMaTHUUYECKOEe CHATUE NOPYYEeHUN

Bce aKTUBHbIE NOPYyYeHUS, MOAAHHbIE IOTMHOM, MOTYT ObITb aBTOMATUYECKM CHATLI NPUY 3aBepLleHumn FIX-ceccnn. laHHas
bYHKUMOHANBHOCTL A0/MKHA OblTb aKTUBMPOBAHA NPU MHULMANM3aUUKN Kaxaoh FIX-ceccum — B coobueHnn Logon[A]:
RawDatalength[95]=1 1 RawData[96]=1. Mo ymon4aHWIO aBTOMaTUYECKOE CHATUE NMOPYYEHWUIN HE BKAIOYEHO.

ABTOMaTUYECKOE CHATUE BCEX MOPYYEHUI, MOAAHHbIX Yepes AaHHbIM W03 (TO eCTb OT AaHHOrO I0rMHA), MPOUCXOAUT B
cneayowmnx cnyyanx 3asepueHus FIX-ceccum:

1. npu pa3spbise TCP-coeANHEHUA C KANEHTCKUM LLJIHO30M,
2. NpM OTCYTCTBMM OTBETHbIX cO0OLEeHNn Heartbeat[0] B Te4eHMe yCTaHOBAEHHOTO UHTEPBANa,
3. npw nonyyeHmmn Logout[5].

Ecnn aBToMaTtuuyeckoe cHATUE Bbl10 aKTUBMPOBAHO, TO B C/lyyae 3aBeplueHua FIX-ceccum, Bce 3aaBKM, MOAaHHbIE OT AaH-
HOTO L/033a, B TOM YMC/Ie B TeYeHUe NpeaplayLmnx ceccui, byayT cHATbl. 06 3ToM cobbiTum ByayT chopmMpoBaHbl OTYETbI
W OTMpaBfieHbl APYrMM NOTMHAM, KOTOPble MMEKT AO0CTYN K 3TOW HeaHOHMMHOW PbIHOYHOMN MHbOopMaumn. Mpn 3Tom B
oTueTe ExecutionReport[8] none Text[58] 6yaeT 3anonHeHo cTpokon Cancel on disconnect.

TaKXKe KAMEHT MMeeT BO3MOXHOCTb Ha3HaYMTb NPU3HAK aBTOMAaTUUYECKOro CHATUA OTAE/NbHOMY NMOPYYEHMIO, YKa3as B CO-
obuweHnn NewOrderSingle[D] 3HaueHue B none Execlnst[18]=0. MNopy4yeHue c 3TMm Npu3Hakom byaeT CHATO Npu paspbise
coeguHeHNn BHe 3aBMCUMOCTM OT TOro, Bbl1a M Takaa GYHKUMOHAbHOCTb aKTMUBMPOBaHa Ha CECCMOHHOM YPOBHE.

3.3. MpuknagHoOu ypoBeHb

3.3.1. KaneHTCKuMe 3anpocbl

3.3.1.1. Nopaya nopy4eHun

Ona Toro uytobbl nogaTb HOBOE MOPy4EHME B TOPrOBYKD CUCTEMY, KAMEHT OTNpaBiAeT cepsepy coobuieHue
NewOrderSingle[D], B KOTOPOM A0/3KHbI H6bITb YKa3aHbl

® TOProBO-K/IMPUHIOBbLIN cYeT B nose Account[1],

® TOProBbili MHCTPYMEHT B noJie SecuritylD[48] (cm. [oKyMeHT CripagoyHUK UHCMpPYyMeHmMos),

® WHCTPYKUMM MapupyTusauumn B nons ExDestination[100] u ExchangeSpeciallnstructions[1139] (nogpobHee cm. B
3.3.1.1.1),

* HanpasneHue nopy4yeHua B none Side[54],

e TUN nopyyeHua B nose OrdType[40],

* Bpems AencTBua nopyyeHunsa B nosne TimelnForce[59],

e 06bem nopy4yeHua B none OrderQty[38].

[ns Bcex TMNOB NopyyeHus, Kpome pbiHoyHoro (OrdType[40]=1), gonkHa 6bITb yCcTaHOBAEHA LieHa B nose Price[44].

Tabauuya 3.10. CooTBeTCTBME TUMA NOPYYEHUA U 3HAYEHUA NOJel B cOobLeHun

Tun nopyyeHus

Heobxoaumbie nons

PbiHOYHOE

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

PbIHOYHOE nopyyeHune, Ha-
npasaaemoe B aykKUMoH 3a-
KpbITNA

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

JInMUTHOE Nnopy4veHue, Ha-
npasnAaemoe B ayKLUMOH 3a-
KpbITUA

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

JIumnTHOE Nopy4yeHue, aKTMB-
HOe [10 KOHL,a TOProBoro AHA

OrdType[40]=2
TimelnForce[59]=0
Price[44]
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Tun nopy4yeHus Heobxoaumbie nona

JInmntHOE nopyyeHue, aktue- | OrdType[40]=2
Hoe [10 KoHLa pacwmpeHHoit |TimelnForce[59]=X

TOProBoW ceccum Price[44]

Fill Or Kill (FOK) OrdType[40]=2
TimelnForce[59]=4
Price[44]

Immediate Or Cancel (10C) OrdType[40]=2
TimelnForce[59]=3
Price[44]

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

Price[44]

AgpecHoe OrdType[40]=n
TimelnForce[59]=0 Price[44]

B AYKUMOHE 3aKpbITUA Ha PbIHKE MHOCTPAHHbIX LEHHbIX Oymar BO3MOXHO BbICTaB/IEHME TOJIbKO PbIHOYHOIO
(OrdType[40]=1) TMna nopyuyeHuii, a B AyKLUMOHE 3aKPbITUA Ha PbIHKE POCCUICKMX aKLM BO3SMOXHO BbICTaB/EHUE Pbi-
HouHoro (OrdType[40]=1) u aumutHoro (OrdType[40]=2) TMNOB NOpPY4YEHWUIA.

NaeHTUOUKATOP TOProBOro YieHa v Kog KNMeHTa, OT UMEHM KOTOPOro NOAA0TCA NOpyYeHne, HeobXoAMMO yKasaTb B nose
PartylD[448] rpynnbl Parties: nepBan 3anucb rpynmnbl COAEPKUT naeHTUdMKaATOp TOproBoro YneHa c PartyRole[452]=1,
BTOpasA — Kof KnueHTa c PartyRole[452]=3. Mpu nogauye agpecHoro nopyyeHus rpynna Parties gonskHa BKAKOYaTb elle
ABe 3anucn — naeHTMOMKaTopbl MHULMATOPA M NOJIyYaTensa aapecHOro nopyyvyeHus.

CoobueHre o0 nogaye NopyvyeHUa A0MKHO 0b6A3aTeNbHO coaepKaTb KAUEHTCKUI uaeHTUGUKATOP NnopyyeHusa B none
ClOrdID[11]. ToproBas cuctema TpebyeT YyHMKabHOCTM 3TOTO AEHTUPUKATOPA B TEUEHME TOPrOBOMN CECCMU A/1A KaXK[0ro
KNMEHTCKOrO LWt03a. TakKe He peKomeHAayeTcst NMOBTOPHO Mcnob3oBaTb ClOrdID[11] OTKAOHEHHbIX MOPYYEHUNA.

[na agpecHoro nopyd4eHns MoxeT BbiTb YKasaH 0cobbllt naeHTudMKaTop match_ref: B aTom cnydae BcTpeyHas agpecHas
3anABKa A0/1KHa COAEPKaTb TaKOM e NAeHTUOUKATOP, MHAYe 3aABKM He ByayT CBeAEHbI B CAENKY.

Mocne 06paboTKM KAMEHTCKOrO MOpPYy4YeHWs ToproBas cucTema /MbBO OTKJAOHUT MoOpyyeHMe coobuieHnem
BusinessMessageReject[j], nmbo noaTBepauTb NPUHATUE Nopy4veHua coobueHnem ExecutionReport[8] co ctatycamm
ExecType[150]=0 u OrdStatus[39]=0.

Mopy4yeHure MOXKET CONPOBOXKAATLCA KOMMeHTapues nose Text[58] (23 6aliTa B Koanposke UTF-8).

B KOHLE TOproBol ceccuu WAW PaCLUMPEHHOlM TOProBOM ceccuu Bce aKTUBHble nopydeHus (TimelnForce[59]=0
unn TimelnForce[59]=X) cHMMalOTCA M KAMeHT nosy4yaeT otyeT ExecutionReport[8] co 3HaueHnem EXPIRED B none
ExecRestatementReason[378].

Tabauua 3.11. dopmart coobeHna NewOrderSingle[D]

Ter Mone O (Tuwn JonycTtumble 3HayeHUA OcobeHHOCTH

11 ClOrdid R |String KnuneHntckuit nugeHtndmka-
TOp nopy4yeHua. Makcu-
ManbHas annHa 20 cumso-
nos. Jonyctumblie cCMMBO-
/bl — NaTUHCKue ByKBbl U

undpbl

60 TransactTime R |UTCTimestamp Bpema nopgaum npuKasa
nosib3oBaTesiem
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Ter Mone Tun JAonyctumble 3HayeHUA OcobeHHOCTU
100 |ExDestination Exchange NaeHTudukatop  Topro-
BOM M/IOWAAKM, Ha KOTO-
pyto OTnpaBaseTcA 3anaBKa
KAMEHTa. 3Ha4YeHUs cm. B
33.1.1.1
48 Securityld String Yucnoson umaeHTUdUKa-
TOp TOProBOro MHCTpY-
MeHTa
9303 |Routinglnstruction String ANroputmM  MapLipyTtusa-
uun
54 Side Char 1 (nokynka); HanpaBneHune nopy4yeHusa
2 (npogarka)
40 OrdType Char 1 (pbIHOYHOE); Tun nopyyeHuns
2 (n"MmunTHOE);
n (agpecHoe)
59 TimelnForce Char 0 (akTMBHOE [0 BpemeHw,|Bpema gencteus nopyde-
YCTaHOB/IEHHOTO  PEeLUeHUEM | HUA
6UpKN);
2 (ayKUMOH OTKpbITUA);
3 (HemeANeHHO WAM OTKNO-
HUTb, 10C);
4 (MCNONHWUTBL NONHOCTLIO UK
OTKNOHUTb, FOK);
7 (ayKUMOH 3aKpbITUSA);
X (aKTMBHOE A0 KOHLa Topro-
BOro AHA)
44 Price Price LieHa. Ona pexxmma Topros
peno: rogosas MPOLEHT-
Haf [AOXO0A4HOCTb, 06A3a-
TENIbHO K 3anoJiHeHWUto,
3HayeHWe yKa3blBaeTcA B
npoLeHTax
38 OrderQty Qty O6bem nopyyeHua B no-
Tax
1138 |DisplayQty Qty Otobparkaemana  (BuAu-
man) 4yactb obbema 3a-
ABKM. WMcnonb3yetca gnn
ancbepros:
¢ 0<DisplayQty<OrderQty
(ancbepr);
¢ DisplayQty He onpege-
NeHo (Bngumoe nopy-
YyeHue)
1084 |DisplayMethod Char 1 (aicbepr) Mcnonb3yeTtca ana nocra-

HOBKM aicbepros
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Ter Mone O (Tun Jonyctumble 3HayeHUA OcobeHHOCTU

1 Account R |String TOproBoO-KAMPUHIOBbIN
CYeT K/IMeHTa, MoAatoLero
nopy4yeHue

KomnoHeHT Parties

58 Text N |String KommeHTapuiti.  Makcu-
ManbHaA AAMHaA 23 CMMBO-
na

1139 |ExchangeSpeciallnstructions [N |String OcHoBHaa ToOproeasa nJo-
WaaKa. 3HayeHua cm. B
3.3.5

1080 |RefOrderld N |String NaeHTudukatop ana cee-
[EHUA aapecHoro nopyye-
HUA

10104 |Pricel N |Price JononHutenbHaa  uUeHa.
Ons peno moxeT 6bITb
yKa3aHa ueHa CAesiKu

3.3.1.1.1. BO3MOXHOCTU MapLIpyTU3aLUN NOPyYeHUsA
KnuneHT 3agaeT mapLlipyTmM3aumnio NopyYeHns couetTaHnem Asyx 06sa3aTesibHbIX NoNei:

1. ExDestination — ngeHTUdMKATOP TOProBOMN NOLLAAKM, HA KOTOPYIO OTMNPAaBAAETCA 3aABKAa K/AWEHTA; 3HAaYeHUA CM.
3.3.5;

2. ExchangeSpeciallnstructions — ocHoBHasA Toprosas NAowWaaka, Ha KOTopytlo byaeT HanpaBaeH OCTaTOK NOPYYeHUS;
3HayeHua cm. 3.3.5. B cnyyae oTcyTcTBMA nona byaer noactaBneHa bupika, KOTopas yKasaHa B fOoKyMmeHTe CrucoK
UeHHbIx bymaz, docmyriHeix 8 bpokepcKkol nodcucmeme, pasmelleHHOM Ha cainte HM PTC http://nprts.ru.

3.3.1.2. CHATMe HecBeAEeHHOro OCTaTKa NnopyyYyeHus

Mocne Toro Kak bupKeBble 3aABKMW HbI/IN BbICTaBAEHbI HA TOProOBbIX NIOLWAAKAX, KANEHT UMEET BO3MOXHOCTb CHATbL HECBE-
AEeHHbI 0CTaTOK nopy4deHua. [1na 3Toro Heob6xoAMMO HanpaBuTb B TOProsyto cuctemy 3anpoc OrderCancelRequest([F], B
KOTOPOM CHMMaeMoe NopyvyeHmne AONKHO bbiTb naeHTUdMUMpoBaHo ogHnum u3 asyx nosen: ClOrdID[11] nan OrderID[37]
(&N cHATUA NopyYeHUsa NOAAHHOTO IOTMHOM, OT KOTOPOTO MOJIyYeH AaHHbIV 3aNpPoC Ha cHATUE). MpU CHATUKM NOpPyYeHMs,
NoAaHHOIO C APYroro 0rMHa, BO3MOXHa TONbKO naeHTuduKauma npm nomowm nona OrderID[37].

Mocne 06paboTKM 3anpoca Toprosas cuctema nMbo oTKAOHUT ero coobuweHnem BusinessMessageReject[j], nmbo nog-
TBEPAMT CHATUE NopyyeHus otyeTom ExecutionReport[8].

Ta6nuua 3.12. Popmat coobueHuna OrderCancelRequest[F]

Ter Mone O (Tuwn Jonyctumble 3HayeHUA OcobeHHOCTU

41 OrigClOrdIid C |String KnneHntckuii nugeHtndmka-
TOP OT3bIBAEMOrO Nopy4e-
HMA. MaKkcumanbHaa anu-
Ha 20 cumsonos. [dony-
CTUMble CMMBOJIbI — na-
TUHCKKe ByKBbl U undpbI

11 Clordld R |String KnueHTckmn ngeHtnomka-
TOp MpWKasa Ha CcHATME
nopy4yenus. MaKcumanb-
HaAa aavHa 20 cmumBonos.
Jonyctumble cumBonbl —
NaTUHCKKMe ByKBbl U LUb-

pbl

26


http://nprts.ru

CneuundwuKaumsa npoToKona

Ter Mone Tun JAonyctumble 3HayeHUA OcobeHHOCTU

37 Orderld String NaeHTudukatop nopyue-
HWA, NPUCBOEHHbBIN TOPro-
BOI CUCTEMOI

60 TransactTime UTCTimestamp [JaTa n Bpema dopmupo-
BaHWA 3anpoca

100 |ExDestination Exchange NpoeHTUdUKaTop  TOpro-
BOW NNOLWAAKM, YKasaH-
HbIl B Mopy4YeHMn. 3Hade-
Huacm. 8 3.3.1.1.1

48 Securityld String Yucnosonn wunaeHtuduKa-
TOp TOProBOro MHCTpY-
MeHTa

54 Side Char 1 (nokynka); HanpaBneHue nopy4yeHus

2 (npoaarka)
1 Account String ToproBo-KANPUHIOBbIN

cyert

KomnoHeHT Parties

3.3.1.3. CHATMe MHOXecTBa NopyyYeHUa

B HacTosLLel Bepcum GyHKLMOHANbHOCTb CHATUA MHOXECTBa NOPyYEHUI AOCTYNHA He B NONIHOW 06beme (Cm. ncToputo

M3MEHEHUI1 HACTOALLEro AOKYMEHTaA).

CHATME MHOXKeCTBa NOPYYEHUI JOCTYNHO B HECKO/IbKMX PEXMMAX, B COOTBETCTBUM C KOTOPbIMU JOKHO 6bITb chopmupo-
BaH 3anpoc OrderMassCancelRequest[q]. Micnonb3yemblil pexxum CHATUA NOPYYEHUI YCTaHABAMBAETCA, BO-NEPBbIX, 3Ha-

yeHnem nona MassCancelRequestType[530] u, Bo-BTOpbIX, 3aN0JHEHUEM APYTUX NONEN.

Ta6bnuua 3.13. Pexxumbl CHATUA MHOKeCcTBa NOpy4YeHuit

Pexxum

Heobxoaumbie nona

CHATME NOpYYEHU, NOAAHHbIX NOTMHOM, OT KOTOPOTO NOYYEH
OaHHbIM 3aNpocC Ha cHATKE

MassCancelRequestType[530]=7

CHATME BCeX NOPYYEHUI NO YKa3aHHOMY UHCTPYMEHTY, NOAAH-
HbIX 1IOTMHOM, OT KOTOPOTO NOYy4YeH AaHHbIM 3aNpoc Ha cHATMe | SecuritylD[48]

MassCancelRequestType[530]=1

CHATME BCeX NOPYYEHMIA NO YKa3aHHbIM MHCTPYMEHTY U TOPro-
BO-K/NIMPUHTOBOMY CUETY

SecuritylD[48]
Account[1]

MassCancelRequestType[530]=1

CHATME BCeX NOPyYeHUi No YKa3aHHbIM MHCTPYMEHTY U Koay
KAMEeHTa

SecuritylD[48]
rpynna Parties

MassCancelRequestType[530]=1

Mpu BblibOpE peMma CHATUA MOPYYEHMI, NOAaHHbIX NOTMHOM, OT KOTOPOro MoAydYeH AaHHbIA 3anpoc Ha CHATME
(MassCancelRequestType[530]=7), HegonycTumo 3anonHeHune nonen SecuritylD[48] n ExDestination[100].

Mocne o06paboTKM 3anpoca TOprosasa CUCTEMA MOATBEPAUT CHATME KaXKAOro nopydYeHua oTAesbHbIM cooblieHnem
ExecutionReport[8] co ctatycamu ExecType[150]=4 1 OrdStatus[39]=4 u BbiwneT otyeT OrderMassCancelReport[r].
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Tabauua 3.14. dopmart coobweHna OrderMassCancelRequest[q]

Ter

Mone

Tun

[onyctumble 3HaueHun

OcobeHHOCTU

11

ClOrdid

String

KnneHTCcKMiA naeHTnduka-
TOp MpWKasa Ha CcHATUE
nopyyeHusa. Makcumano-
Haa annHa 20 cnmBeonos.
JonycTumble cumBobl —
NaTUHCKNe BYKBbl U LU-

pbl

530

MassCancelRequestType

Char

1 (no uHcTpymeHTy);

7 (BCce nopyyeHusn)

Twvn cHATUA

60

TransactTime

UTCTimestamp

[Hata n spema dopmupo-
BaHMA 3anpoca

100

ExDestination

Exchange

NaeHTudukatop  Topro-
BOM NNOWAAKN, YKas3aH-
HbI/ B MOPYYeHUn. 3Have-
HMacm.8 3.3.1.1.1

48

Securityld

String

Yucnoson umaeHtTUdUKa-
TOp TOProBOrO0 MHCTpY-
MeHTa. Heobxogum npwm
MassCancelRequestType[5

Account

String

ToproBo-KANPUHIOBBIM
cyer

KomnoHeHT Parties

30]=1

3.3.1.4. OTKNOHEHMe BCTPEYHOU aApPEeCHOMN 3aABKU

KNAneHT umeeT BO3MOMKHOCTb OTK/IOHWUTbL BCTPEUHYIO afpecHyto 3aaBKy. [nA 3Toro HeobxoaMMO HampaBwUTb B LUO3
Toprosow nnatpopmsbl 3anpoc DontKnowTrade[Q], KoTopoe AOMKHO coaepaTb MonA: MAeHTUOUKATOP MOopyveHUus
OrderID[11], naeHTUPUKATOPbI KOHTPAreHTOB aApPEeCcHOro nopydyeHua B rpynne Parties n ngeHTndmKaTop ana ceegeHma
agpecHoro nopy4yeHusa RefOrderID[1080].

MNocne o6paboTkM 3anpoca Toprosas nnaatdopma nMboO OTKNOHWUT ero coobuieHmem BusinessMessageReject[j], nmbo
noaTBEPAMUT CHATUE Nopy4veHua coobueHnem DontKnowTrade[Q], oTanyaroweeca oT OTNPaBAEHHOrO HaMYMEM MoAA
OrdStatus[39]=4, n nsseweHnem MarketDatalncrementalRefresh[X].

Tabauua 3.15. dopmart coobeHna DontKnowTrade[Q]

Ter Mone 0O (Tun JonycTtumble 3HayeHUA OcobeHHOCTU

37 Orderld R |String NpeHTudukaTop nopyye-
HWA, NPUCBOEHHbIN TOPro-
BOI CUCTEMOM

48 Securityld R |String Yucnoson wunaeHtudukKa-
TOp TOProBOro MHCTpPY-
MeHTa

54 Side R |Char 1 (nokynka); HanpaBneHune nopy4yeHusa

2 (npoaarka)
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Ter Mone O (Tun Jonyctumble 3HayeHUA OcobeHHOCTU

40 OrdType R |Char 1 (pblHOYHOE); Tun nopy4yeHuns
2 ("MmunTHOE);
n (appecHoe);

0 (BHEayKLUMOHHOE)

KomnoHeHT Parties

1080 |[RefOrderld N |String NpoeHTUdUKaTop ana cee-
OEeHWA aapecHoro nopyye-
HUA

39 OrdStatus R |Char 4 (cHaTa); Cratyc 3aaBKu / nopyde-
HUS

8 (oTKNOHEHa)

3.3.2. OTyeTbl TOProsoi CUCTEMbI

3.3.2.1. Otuet BusinessMessageReject[j]

MopyyeHune ¢ HEBEPHbIM COYETaHMEM YCNIOBHO 06s3aTesIbHbIX NOJIeN, B TOM YMC/E YKa3biBAlOWMX Ha TUN NopyyeHus,
OTKNOHAEeTCA coobleHnem BusinessMessageReject([j].

Ta6nuua 3.16. Popmar coobieHua BusinessMessageReject[j]

Ter Mone 0O (Tuwn Jonyctumble 3HayeHUA OcobeHHOCTU

45 RefSeqNum R [SegNum Homep oTknoHsaemoro co-
obuieHun

372 |RefMsgType R |String Tun oTKNoHAemoro coob-
LeHumA

380 |BusinessRejectReason R |Int 5 (oTcyTcTBYET ycnoBHO 0643a- | Kog ownbkm

TeNbHOe none);
100 (3anonHeH AULWHWI Ter);

6000 (3anonHeHbl oba napa-
meTpa account u parties)

371 |RefTagld N |Int Ter, Hanuune wuAn 3Ha-
YeHMe KOTOPOro Bbi3BASIO
ownbKy

58 Text N |String TeKCT oWwmnbKn

3.3.2.2. Otuert ExecutionReport[8]

OTtyeTbl ExecutionReport[8] BbICbINAOTCA KAMEHTY MPU OTKAOHEHUU, CHATUWU, USMEHEHWUU U UCTEYEHUWN NOPYYEHUS UK
3asBKM, @ TaK»Ke Npu BbICTaBNEHUM 3aABKM B o4epesb 3a8BOK bupxu. (O TMnax otyeTtos cm. 2.1.)

Otuer o cHatum (OrdStatus[39]=4 wn ExecType[150]=4) 06bIMHO COAEPHUT MNPUYMHY CHATMA B MoJe
ExecRestatementReason[378].

Otuet o caenke (ExecType[150]=F) BkntouaeT ceba 6bupxesoi naeHtudukaTtop caenkmn TrdMatchlD[880] n yKkasaHue Top-
roBoi NAoLWaAKM, Ha KOTOPOoW Bblia 3aKkaoYeHa caenka, B nose LastMkt[30].

Mpw OTKNOHEHMM NOPYYEHUA UAW 3aABKU OTYET COAEPKUT NPUUMHY OTKIOHEeHUA B none OrdRejReason[103].
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No60i 0TUET COAEPKMUT KNMEHTCKUIN naeHTudukatop nopyyerns ClOrdID[11]. CobbiTMe Bbi3BaBLUEE OTYET MOXKHO Onpe-
nenntb no nonsm OrdStatus[39] n ExecType[150]. OTyeT, cogeprKalmin naeHTuduKaTop 3assku SecondaryOrderID[198],
OTHOCMTCA K 3afBKE, HO HE K MOPYYEHUIO.

Tabauua 3.17. dopmart coobwieHna ExecutionReport[8]

Ter Mone O (Tun Jonyctumble 3HayeHUA OcobeHHOCTU
[gate_header] R CTaHZapTHbIN 3aro/IoBoK
1 Account R |String TOpProBo-KAMPUHIOBbIN
cuet
100 |ExDestination R |Exchange NpoeHTUPUKaTop  TOpro-

BOW NNOLWAAKM, YKasaH-
HbIl B Nopy4YeHMn. 3Hade-
HMacm. 8 3.3.1.1.1

10104 |Pricel N |Price LleHa nepBo# yactn peno
(3anonHsaeTca TonbKko AnA
3aABOK peno)

103 |OrdRejReason C |[Int 1 MpuunHa OTK/IOHEHMUA
3aABKM / nopyde-
HUA. YKasblBaeTca npw
ExecType(150)=8. 3Haue-
HMA cm. B Tabaumue A.1

1080 |RefOrderld N |String NaoeHTudukatop ana cee-
[EHUA aipecHoro nopyye-
HUA

1083 |DisplayWhen N |Char 2 Mcnonb3yetca ana nocra-

HOBKM aicbepros

1084 |DisplayMethod N |Char 1 (aticbepr) Mcnonb3yeTtca ana nocra-
HOBKM aitcbepros

11 ClOrdld R |String KnneHTcKMiA naeHTnduka-
TOp NpuKasa

1138 |DisplayQty N |Qty Otobparkaemas  (Buau-
manA) uyactb obbema 3a-
ABKM. Mcnonbsyetca gns
ancbepros:

¢ 0<DisplayQty<OrderQty
(aticbepr);

¢ DisplayQty He onpeae-
NeHo (Bngumoe nopy-
yeHue)

1139 |ExchangeSpeciallnstructions |C |String OcHoBHaa Toproeasa nJo-
WanKa. 3HayeHua cm. B
3.3.5. 3anonHAetca npwm
ExecType[150]=0 uau F,
€C/NIM OHO 6blNo YKasaHo
nosnb3oBartesem npu Mno-
nave

14 CumQty N |Qty McnonHeHHas yacTb 3aaB-
KK / nopyyeHusa

30



CneuundwuKaumsa npoToKona

Ter

Mone

Tun

[onyctumble 3HaueHun

OcobeHHOCTU

150

ExecType

Char

0 (pasmeLyeHue);
4 (cHaTHe);

8 (OTK/IOHEHWE HEKOPPEKTHOWM
3asBKM / nopydeHus);

F (caenka)

Tun oTyeTa

151

LeavesQty

Qty

HeuncnonHeHHasa yacTb 3a-
ABKM / nopyyeHus

18

Execlnst

MultipleCharVal

e

MHCTpYyKuma ynpasaeHua
nopyyeHmem

198

SecondaryOrderld

String

Homep 3asBKM Ha COOT-
BeTCTBYlOLLEN BUpIKe, ec-
IM UCNONb3YeTCA HOMep
— [aHHbIN OTYET OTHOCUT-
cAa K 3asBke. Ecam otcyT-
CTBYET, AaHHbI OTYET OT-
HOCUTCA K MOPy4YeHUIO B
uesaom

30

LastMkt

Exchange

Bupyka, Ha KoTopoi 3a-
KNtoYeHa caenka. 3Hade-
HuA cm. B 3.3.5

31

LastPx

Price

LleHa B nocneaHe caenke
no AaHHoW 3asaBKe / nopy-
YeHUto. 3anonHaeTca npu
ExecType[150]=F

32

LastQty

Qty

O6vbem B noTax B no-
cnegHel caenke no Aal-
HOW 3asBKe / nopyye-
HUO. 3anonHAeTca npwu
ExecType[150]=F

37

Orderld

String

YHUKaNbHbIN  MOAEHTUDU-
KaTop nopyyeHusa, npu-
CBOEHHbIN TOProBom Ccwu-
cTtemon
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Ter

Mone

Tun

[onyctumble 3HaueHun

OcobeHHOCTU

378

ExecRestatementReason

Int

100 (cHaTO no 3anpocy
OrderCancelRequest [F] knu-
eHTa);

101 (cHAaTo no 3anpocy
OrderMassCancelRequest [q]
KANEHTA);

102 (cHaTOo no 3anpocy
OrderCancelRequest [F] 6po-
Kepa);

104 (cHaTO no 3anpocy
OrderMassCancelRequest [q]
6pokepa);

105 (cHATO BCeacTBuMe paspbl-
Ba coegMHeHus);

106 (cHATO N0 UCTeYeHUU Bpe-
MEHU AeNCTBUA NOpyYeHUn);

108 (cHATO onepatopom Top-
rosor nnatdopmbl);

109 (cHATME ocTaTKa nopyde-
HusA Immediate Or Cancel);

110 (cHATO BCneacTsMe BO3-
MOMHOI KpOCC-CAeNKM);

111 (cHATO BCNeacTBME BUMAU-
MOro nepeceyeHna oyepeam
3aABOK);

112 (cHatTo no 3anpocy
DontKnowTrade [Q] KoOHTp-
areHTa);

114 (cBepeHue
CAenku);

agpecHom

115 (cHATO BCneacTBme OTKasa
B 06paboTKe Ha BHelLHe nio-
waake);

116 (cHATO BCneacTBME UCTe-
4YeHnA BpemMeHun ,D,El\/‘ICTBVIH no-
pyYyeHMA Ha BHeLWHel nno-
waake)

MpuUuMHa cHATUA 3asB-
Ku/nopydyeHus. YKasbliBa-
etca npu ExecType(150)=4

38

OrderQty

Qty

O6bem nopyyeHus B no-
Tax

388

DiscretionlInst

Char

Mcnonb3yetca ana nocra-
HOBKM CKpbITbIX Mopy4e-
HUA C AMHAMMYECKON Le-
HOM UCMNOJIHEHUA
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Ter Mone Tun JAonyctumble 3HayeHUA OcobeHHOCTU
39 OrdStatus Char 0 (aKkTMBHaA); CraTtyc 3aABKM / nopyde-
HUsA
1 (4aCTUYHO NCMoNHEeHa);
2 (ucnonHeHa);
4 (cHaTa);
8 (oTKkNOHeHa)
40 OrdType Char 1 (pblHOYHOE); Tun nopyyeHna. OTcyT-
cTByeT npu
2 (numuTHOE); ExecType[150]=4
n (agpecHoe);
0 (BHeayKLUMOHHOE)
41 OrigClOrdid String KNneHTCcKMit naeHTnduka-
TOp OTO3BaHHOrO Mnopy4e-
HUsA
44 Price Price LleHa noTa
453 |KomnoHeHT Parties
48 Securityld String Yucnosonn wunaeHtuduka-
TOp TOProBOro MHCTpY-
MEeHTa
529 |OrderRestrictions MultipleCharValug (npusHak Toro, 4to gaHHbIM | [IPU3HaKKM NopyYeHUA
Nnopy4YeHMemM MapKeT-menkep
UCMONHAET cBOM o0bA3aTenb-
cTBa)
54 Side Char 1 (nokynka); HanpaBneHwue onepauyum
2 (npoparka)
58 Text String KommeHTapui KaneHTa
59 TimelnForce Char 0 (aKkTMBHOE [0 BpeMeHW,|Bpema paenctema nopy-
YCTAaHOB/NIEHHOIO  pelueHnem |YeHua. OTcyTcTByeT npu
6upKM); ExecType[150]=4
2 (ayKLMOH OTKpbITHA);
3 (HemeaneHHO WAWM OTKNO-
HUTb, 10C);
4 (MCNONHWUTBL NOSIHOCTBIO UK
OTKNOHUTb, FOK);
7 (ayKLMOH 3aKpbITHA);
X (akTMBHOE A0 KOHLa Topro-
BOro AHA)
60 TransactTime UTCTimestamp [ata n Bpema ¢opmupo-
BaHWA 3anpoca
841 |DiscretionMoveType Int 0 Mcnonb3yeTca ana nocra-

HOBKM CKPbITbIX Mopy4e-
HUIA C AMHaMMYECcKOM ue-
HOW UCMOJIHEHUA
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Ter Mone O (Tun Jonyctumble 3HayeHUA OcobeHHOCTU

843 |DiscretionLimitType N |Int 2 Mcnonb3yetca ana nocra-
HOBKM CKPbITbIX MOpy4e-
HUIA C AMHAMMYECKOMn ue-
HOM UCMOJIHEHUA

880 |TrdMatchid R |String Bup:kesoit unpeHTUPUKa-
TOp caenku. 3anosiHsAeTcs
npu ExecType[150]=F

9303 |Routinglnstruction N |String NaeHTUPUKaTop anroput-
Ma MapLupyTusaLmm

3.3.2.3. OtyeT 06 OTKNOHEHMM 3aNpPOCca Ha CHATUE MOPYYEHUSA

Ecnv nopyyeHvne MoxKeT bbITb CHATO UK B 3anpoce Ha cHAaTue OrderCancelRequest[F] ykasaHbl HeBepHble NapameTpbl
Nopy4YeHus, TO TOProBas CUCTEMA OTK/IOHAET 3aMpocC U HanpaeAasAeT KAMeHTy coobuweHune OrderCancelReject[9].

Tabauua 3.18. dopmart coobweHna OrderCancelReject[9]

Ter Mone O (Tun Jonyctumble 3HaYeHUA OcobeHHOCTU

37 Orderld R |String YHUKaNbHbIN  UAEeHTUDU-
KaTop MopyyeHus, npwu-
CBOEHHbIN TOProBon cu-
cTemoi

41 OrigClOrdIid N |String KnneHnTtckuii nugeHtndmka-
TOp OT3bIBAaEMOrO MNopyye-
HUA

11 Clordld R |String KnueHTtckmn ngeHtnomka-
TOp NpWKasa Ha cHATUE
nopyyeHus

60 TransactTime R |UTCTimestamp [ata n Bpema ¢opmupo-
BaHWA 3anpoca

102 |CxIRejReason R |Int 1 MpuunHa OoTKNOHEHMA 3a-
npoca Ha cHATMe. 3Have-
HMA cm. B Tabaumue A.1

40 OrdType R |Char 1 (pbIHOYHOE); Tun nopy4yeHua. OTcyT-
cTByeT npu
2 (numuTHOE); ExecType[150]=4

n (agpecHoe);

0 (BHeayKLMOHHOE)

39 OrdStatus R |Char 8 (oTKNOHeHa) CocToAHUe 3anpoca

100 |ExDestination R |Exchange NoeHTUPUKaTOop  TOpro-
BOM NNOWAAKK, YKa3aH-
HbIA B MOpyYeHnn. 3Have-
Huacm. 8 3.3.1.1.1

48 Securityld R |String Yucnoson umaeHTUOMUKa-
TOp TOProBOro MWHCTPY-
MeHTa

54 Side R |Char 1 (nokynka); HanpasneHue nopy4yeHus

2 (npogarka)
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Ter Mone O (Tun Jonyctumble 3HayeHUA OcobeHHOCTU
1 Account R |String TOproBoO-KAMPUHIOBbIN
cuet

KomnoHeHT Parties

30 LastMkt C |Exchange Buprka, Ha KoTopoit 3a-
K/tOYeHa caenka. 3Hade-
HuA cm. B 3.3.5

3.3.2.4. OTYeT O CHATUM MHOKECTBa NOPYYEHUMN

B oTBET Ha 3anMpoc O CHATUWM MHOXecTBa nopyveHuin OrderMassCancelRequest[q] cepBep 0TBETUT OTYETOM O Macco-
Bom cHATUM OrderMassCancelReport[r]. B cayyae ecam no 3anpocy 6bian CHATbI NOPyYeHUA, STOT oTyeT ByaeT npea-
BapeH OTAEe/IbHbIMM OTYETAMM O CHATUM Kaxpgoro nopydveHus ExecutionReport[8] co cratycamm ExecType[150]=4 wn
OrdStatus[39]=4.

Ta6nuua 3.19. Popmar coobuweHna OrderMassCancelReport[r]

Ter Mone O (Tun Jonyctumble 3HaueHUA Ocob6eHHOCTU

11 ClOrdld R |String KnueHTckmn ngeHtnomka-
TOp MpWKasa Ha CcHATME
nopy4eHus

1369 |MassActionReportld R |String Homep TpaH3aKkumm

530 |MassCancelRequestType R |Char 1 (No MHCTpyMeHTY); Twun cHATHA

7 (Bce nopyyeHusn)

531 |MassCancelResponse R |Char 0 (3anpoc OTKNOHEH); CraTyc 06paboTKM npuKa-
3a
1 (cHATbI Nopy4yeHMsA MO YKa-

3aHHOMY UHCTPYMEHTY);

7 (cHATbI BCe nopy4yeHus)

533 |TotalAffectedOrders N |Int Konunuectso cHATbIX Nopy-
YeHun
60 TransactTime R |UTCTimestamp Oata u Bpema dpopmupo-

BaHWUA 3anpoca

100 |ExDestination N |Exchange NpeHTnoukatop  Topro-
BOM N/OWAAKKM, YKasaH-
Hblli B Nopy4YeHun. 3Have-
Huacm. 8 3.3.1.1.1

48 Securityld N |String Yucnoson umaeHTUOMUKa-
TOp TOProBOro MHCTPY-
MeHTa
1 Account N |String ToproBo-KANPUHIOBbIMN
cuet
KomnoHeHT Parties N

3.3.3. 3BeweHne o BCTPEYHOU agpecHOM 3aABKe

Mpu BbICTaBNEHWUU, UCMOSTHEHWUM UK OT3bIBE NMOPYYEHUS, a4 PECOBAHHOIO K/MEHTY, W03 HaNpaBaseT emy U3BelLeHue
MarketDatalncrementalRefresh[X], cogep:kaliee ogHy 3anuce rpynnbl MDENtry, B KOTOpOM yKa3aHbl NapaMeTpbl 3asiBKMU.

3HayeHune nons MDUpdateAction yKasbiBaeT Ha cobbiTue: 1 npu BbICTaBAIEHUM HOBOM BCTPEYHOM aAPECHOM 3asiBKU U 2
NP UCMOJIHEHUM UM OT3bIBE BCTPEYHOW a4PECHOM 3aABKU.
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Tabauua 3.20. dopmart coobweHna MarketDatalncrementalRefresh[X]

Ter Mone O (Tun Jonyctumble 3HayeHUA OcobeHHOCTU
KomnoHeHT MDInc R
KomnoHeHT Parties R
3.3.4. dopmaTbl KOMMNOHEHTOB CO0b6LEHNA
Tabnuua 3.21. dopmat KomnoHeHTa MDInc
Ter Mone 0O (Tuwn JonycTtumble 3HayeHUA OcobeHHOCTU
268 |NoMDEntries R |NumiInGroup Konwnuectso 3anuceli B no-
BTOpAIOLLENCA rpynne
48 Securityld N |String Yucnosonn wunaeHtuduka-
TOp TOProBOro MHCTpY-
MeHTa
22 SecurityldSource N |String MNoeHTUPUKaTOp  TOpro-
BOM M/IOWAAKM, Ha KOTO-
poW BbICTaBAeHA 3asBKa.
3HayeHua cm. B 3.3.5
279 |MdUpdateAction R |Char 0 (HoBas 3asBKa); Tun obHOBNEHUA
2 (ncnonHeHune, OT3bIB UK OT-
K/OHEeHWe 3asBKM)
278 |MdEntryld R |String NaoeHTUPUKaTop nopyde-
HWA, NPUCBOEHHbIN TOPro-
BOWM NnaTdopmoi
269 |MdEntryType R |Char 0 (nokynka); HanpaBneHne agpecHol
3aBKM
1 (npogaxa)
270 |MdEntryPx N |Price LleHa
271 | MdEntrySize N |Qty O6bem
272 |MdEntryDate R |UTCDateOnly [aTta obHoBNEeHUA
273 |MdEntryTime R |UTCTimeOnly Bpemsa obHoBNEeHUA

Tabnuua 3.22. dopmat KomnoHeHTa Parties

Ter Mone O |Tvn Jonyctumblie 3HayeHUA Oco6eHHOoCTH

453 | NoPartylIDs R |NumiInGroup Konwnuectso 3anucem B no-
BTOpAtOLLENCA rpynne

448 | Partyld R |String NoeHTudukatop cybbek-
Ta, COOTBETCTBYIOLLMN YKa-
3aHHoOMmYy PartyRole[452]

447 PartyldSource R |Char D Knacc/TMn MAM UCTOYHMK

naeHTndurkatopa  cybnb-
€KTa,  YKasaHHOro B
PartylD[448]

36




CneuundwuKaumsa npoToKona

Ter Mone O (Tun Jonyctumble 3HayeHUA OcobeHHOCTU

452 | PartyRole R |Int 1 (ToproBbliit YneH); Ponb cybbeKTa, yKasaHHO-

ro B PartylD[448]
3 (KNMEHTCKUI Koa);

13 (MHMUMaTOp afpecHol 3a-
ABKW);

17 (KOHTpareHT Ana afpecHo
3aABKM)

3.3.5. UpeHTUPUKATOPbI TOProBbIX NNAOLLAAOK

NaeHTUPUKATOpbl TOProBbiX MNJOWAA0OK MOTYT ABAATbCA 3HavyeHMem nosei ExDestination[100], LastMkt[30] w
ExchangeSpeciallnstructions[1139].

0 (DEFAULT) — ToproBas naoLajka no yMon4aHuio
1001 (TRADSYS) — Bce AOCTynHble TOProsble NaoLaaKm
1000 — OAO «CaHkT-lMeTepbyprckasn bupska»

1010 — MockoBcKas bup:a

1015 — ncnonHeHue Ha pbiHKax CLUA

1016 — pblHOYHaA MHPOpMaLma ¢ pbiHKoB CLLA

1030 — NYSE

1031 — ARCA

1032 — NASDAQ

1033 — BATS
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MpunoxeHune A. Koabl olwunboK

Tabauua A.1. Tabnmua c onucaHmem Kogo08 OWN60K

Kog OnucaHue

5 MmeeTca He3anoHEHHbIN Tar.

100 3anoNHEeH NULWHWKA Tar.

999 BHyTpeHHAs owmnbKa.

1000 HeBepHbIii N1OMUH.

1001 HeBepHbI MHCTPYMEHT.

1002 HeepHbii client_id.

1003 HeBepHbIi napameTp member_id.

1004 HeBepHbIli napameTp account.

1005 HeBepHasa KAMeHTCKas rpynna.

1006 HeBepHasa bupKa.

1007 MHCTpyMmeHT He TopryeTca.

1008 HeBepHble napameTpbl MapLIpyTU3aLLUM.

1100 HeBepHoe HanpasneHne 3aAaBKU.

1101 HeBepHas ueHa.

1102 HeBepHbIi napameTp price_extra.

1103 HeBepHbIi 06BEM.

1104 HeBepHbIi napameTp amount_extra.

1105 HeBepHbI TUN 3aABKN.

1106 HeBepHbIii napameTp time_in_force.

1107 HeBepHbIi napameTp passive_only.

1108 HeBepHbIi napameTp auto_cancel.

1109 HeBepHbii napamertp flags.

1110 HeBepHbIi napameTp mode.

1111 HeBepHbii napameTp clorder_id.

1112 HeBepHbii napameTp orig_clorder_id.

1113 HeBepHbIi napameTp prime_exchange.

1114 HesepHbIi napameTp date_expire.

1115 HeBepHbIi napameTp comment.

1200 HeBepHbI cermeHT.

1201 HeBepHbIii napameTp extral.

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

1205 HeBepHbI TUM 3aABKK ANA BUPXKMK.

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

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

1210 HesepHbIii napametp flags gnsa Tmna 3asasku.

1211 HeBepHbI MHCTPYMEHT ANA PEXKMMA NepecTaHOBKU 3asBKMU.

1212 HeBepHbIi napameTp member_id ana pexxnma nepectaHOBKM 3aiBKMU.

1213 HeBepHbIi napameTp client_id ana pexxnma nepectaHOBKM 3asBKM.

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

1215 HeBepHO yKa3aHbl NapameTpbl OTKJAOHAEMOM BCTPEYHOMN a4 pEeCHOM 3aABKM.

1216 HeBepHble napameTpbl KOMAHAbI NePECTAHOBKM 3aABKM.

1217 HeBepHbIii napameTp time_in_force ans nHcTpymeHTa.

1218 HeBepHbIl pexum nepecTaHOBKM 3aABKM 1A NOTUHA.

1219 HesepHbIi napametp flags ana aykumoHa.

1300 3anonHeHbl 06a napametpa orig_clorder_id v order_id.

1301 MNosTtopeHue clorder_id ana norvHa.

1302 LleHa BHe IMMUTOB NO UHCTPYMEHTY.

1303 HepocTynHbIM Ana KAMeHTa TUM 3aABKMU.

1304 HepocTynHbii ans 6UpKn TMN 3a9BKK.

1305 HepocTynHas gns maplipyTusalumm ocTaTka Nno yKasaHHOMY MHCTPYMEHTY bupiKa.

1306 YKaszaHHaA buprKa HeJoCTyMHA A1A KAWEHTa.

1307 YKa3aHHbIM TUN 3aABKU HELOCTYNEH A1 YKA3aHHOIO MHCTPYMEHTa.

1308 JIornH He umeeT NpaBa CHMMATb 3aABKKU yKasaHHoro TKC.

1309 JIornH He umeeT NpaBa NnepeasBuraTb 3aaBKM yKasaHHoro TKC.

1310 JIornH He umeeT NpaBa OTKNOHATb AAHHYIO 3aABKY.

1311 K yKa3aHHO 3asBKe NpUMeHATCA KomaHaa Replace.

1312 3anBKa, KoTopas 6blna oTnpaBieHa o cbos B TOProBoOi CUCTEMBI, @ MOJIYYEHA Y¥Ke NoC/e BOCCTAHOB-
NIeHUA CUCTEMBI.

1313 HepocTynHbIi A8 AMMUTUPOBAHUA UHCTPYMEHT.

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

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

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

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

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

1319 TKC BbICTaBNEH 3aMpPeT HAa OTNPABKY NOPYYEHUI C AAHHOIO SIOTUHA.

1400 MHCTPYMEHT He AOCTyneH ANna mapKeT-meiKepa.

1401 HeT npas ToprosaTb AaHHbIM UHCTPYMEHTOM.

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

1403 Y KAneHTa HeT npaBs ToprosaTthb ¢ gaHHoro TKC.

1404 Bupka He foCTynHA oA AaHHOro MapLipyTusaTopa.

1500 YKasaHbl pa3Hble naeHTuduKatopsl te_id.

1501 YKasaH HeBepHbIn naeHTMduKaTop te_id.

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

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

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

1703 Y TKC HeT npaB 418 UCNOJIb30BaHMUA OrpaHUYeHHoro obecneyeHus.

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

1710 HeBepHble NapameTpbl OrpaHUYeHHOro obecrneyeHmsa ana KAneHTa.

1711 HeBepHble napameTpbl OrpaHUYeHHOro obecneyeHuns gaa rpynnbl KANEHTOB.

1712 HeBepHble NnapameTpbl orpaHnyeHHoro obecneyeHma ana TKC.

1713 HeBepHble NapameTpbl orpaHnyYeHHoro obecneyeHua ana rnasHoro TKC.

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

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

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

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

1720 HeBepHbI AMMUT g5t OrpaHMYEHHOrO obecrneyeHus.

1721 HeBepHbI IMMWUT NO MHCTPYMEHTY A1 OrpaHnYeHHoro obecneyeHums.

1722 HeBepHbI IMMUT N0 3a8BKe 4N1A orpaHUYeHHOro obecneyeHums.

1723 HeBepHbI A0MNONHUTENbHbIA AMMUT ANA OFPaHUYEHHOro obecnedyeHus.

1750 He BbINONHAETCA NMMUT ANA OFPaHNYEHHOTO obecneyeHMA Ha YPOBHE KAMEHTA.

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

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

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

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

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

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

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

1758 He BbINOAHAETCA NMMUT AN OrpaHUYeHHOro obecneyeHus Ha ypoBHe TKC.

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

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

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

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

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

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

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

1766 Y KAMeHTa UMEIOTCA aKTUBHbIE 3aABKM OFPaHUYeHHOro obecneyeHus.

1767 Y KANMEHTCKOM rpynnbl UMEIOTCA aKTUBHbIE 3aABKM OFrpaHMYeHHOro obecneyeHus.

1768 Y TKC nmeloTca akTUBHbIE 3aABKM OrpaHUYeHHoro obecneyeHus.

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

1771 ®PyHKUMOHAN OrpaHMYEeHHOro obecneyeHns NPUOCTAHOBAEH HA YPOBHE rPynmbl KIMEHTOB.

1772 ®PyHKUMOHAN OrpaHMYeHHOro obecrneyeHns NPUoCTaHoBAEH Ha ypoBHe TKC.

1773 dyHKUMOHAN OrpaHMYeHHOro obecneyeHUs NPUOCTAHOBAEH Ha YpOBHe rnasHoro TKC.

1780 YKa3aHa HeBepHas buprka Ans orpaHMYeHHoro obecneyeHus.

1980 HeBepHbIi napameTp stages B nose info.

2100 HesepHasa napa (member_id, account).

2200 HeT npaB Ha NOCbI/IKY OCHOBHbIX TOProBbIX NPMKA30B.

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

2400 HeT npas Ha yaaneHue 3aaBKu.

2600 Het npas Ha BbicTaBneHue aMmuTa BuptyansHomy TKC.

2601 HeT npas Ha BbICTAaBAEHUE NMMUTA K/INEHTY.

2602 HeT npas Ha BbICTaB/AeHUE AMMUTA FPyNNe KAUEHTOB.

2603 HeBepHbIi napameTp type.

2604 HesepHbIi napameTp value.

2605 CosnageHne napameTpos type.

2700 HepocTaToyHO cpeacTs Ha YPOBHE KAMEHTa.

2701 HepnoCTaTOYHO aKTMBOB Ha YPOBHE KAWEHTa.

2702 HepoctaTouHO cpeacTs Ha ypOBHE rpynnbl KANEHTOB.

2703 HepocTaTo4HO aKTMBOB Ha YpPOBHE rpynnbl KANEHTOB.

2704 HepocTtaTtoyHo cpeacTs Ha yposHe TKC.

2705 HepocTaToyHO aKTMBOB Ha yposHe TKC.

2706 HepocTtaTouHo cpeacts Ha ypoBHe rnasHoro TKC.

2707 HepoctaTouHO aKTMBOB Ha ypoBHe rnasHoro TKC.

2708 HepocTaTouyHO cpeacTB Ha YPOBHE YHYACTHMKA KAMPUHTa.

2709 HepoctaTtouyHo 3a6/10KMPOBaHHbIX aKTUBOB.

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

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

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

3003 YKa3aHHoOe nopy4yeHue He HalaeHo.

3004 HaliaeHa akTMBHasA 6J10KMPOBKaA MO YKa3aHHOMY UHCTPYMEHTY.

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

3911 HeBepHbI naeHTndUKaTop te_id.

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

4001 B nopyyeHunn ykasaHa 6upiKa, n OHa HeaKTUBHa.

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

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

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

4006 Mopy4yeHune He MOKeT OblTb MapLLPYTUINMPOBAHO HU HA OAHY BUpPIKY.

4100 OKnpaeTca BbINOAHEHUE YAANEHUA LAHHOWN 3aABKMN.

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

4201 YKasaH HeBepHbit TKC gns BHeLWHe bupxu.

5000 HeBepHbIV TN COObLWEHMA A8 NPUKAALHOIO YPOBHA.

5001 HesepHbIi napameTp routing_dest.

5002 HeBepHbIi TN cO0bLLEHMA ANA NoTMHa.

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

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

5201 HacTpoiku cepBepa Bxoaa ycrapenu.

5202 HeBepHbIi napameTp heartbeat.

5203 HeBepHbI NOTMH MAW Napo/ib.

5204 HeBepHbIi HOMep NoIYy4eHHOTo COobLLEHMA.

5205 HeBepHbI TN co0bLLEHMA ANA CECCUOHHOTO YPOBHA.

5206 Monb3osaTenb HE aBTOPM30BaH.

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

5208 HeBepHbIi HOMep CO0bLLEHMA A/1A NePECIIKU.

5209 HesepHbIi napameTp reset_seq.

5210 Cnvwkom 60NbLLUOM AMano30H HOMEPOB 3anpaLlnMBaeMbIX COOBLLEHUA.

5211 HeBepHbI pasmep coobLLEeHMA 419 CECCUOHHOTO YPOBHS.

5212 CoeanHeHme pa3opBaHO ONepaTopom.

5300 HeBepHbI TOMNKK.

5301 Mopgnuncka yxKe 3aperncTpmpoBaHa.

5302 Moanuncka He 3aperncTpmMpoBaHa.

5303 3anpawmBaemblx JaHHbIX HeT.

5304 3anpoc nonyyeH Npu BbINOAHEHUW NpeablAyLLEero aHaa0rMYHoOro 3anpoca.

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

5601 3anonHeHbl 06a napameTpa account u parties.

7000 3anABKa yaaneHa oo otnpasku B ASTS.

7001 Ypanenue 3aaBKK, 419 KOTOPOK He Noy4YeH OTBeT.

8000 HeBepHbI TN COOBLLEHMA.

8001 HeBepHada KnMpuHrosasa ceccus.

8100 HeBepHbI aKTUB.

8101 HeBepHbIi PacUYETHbIN CYET.

8102 HepocTaTouHO aKTMBOB.

8103 OTpuuaTenbHasa cymma.

8104 HesepHbI cuéT KL,

8105 HeBepHbI Koa BantoThbl.

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

8201 OwnbKa noaTBepPKAEHMA.

8300 HeBepHbI pacyETHbIN Aen03UTaPUNA.

8301 TKC yKe 3aperncTpmpoBaH.

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

8304 HesepHbii Tun TKC Ana y4acTHUKA KNMPUHTa.

8305 HeBepHbI y4aCTHUK TOProB.

8306 HeBepHbI cybcuéT geno.

8307 HeBepHbI cybCcYéT aeno A1a y4acTHUKA KAMPUHra.

8308 HesepHbIi cybcuéTt aeno ana TKC.

8309 HeBepHbI CYET ANA CNUCAHMA KOMUCCUN.

8310 KnueHT He HaliaeH.

8311 HeBepHbIi 4ONONHUTENbHBIN KAUEHT.

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

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

8316 HesepHbIi cybcuéTt aeno ana TKC.

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

8319 HesepHbii TKC ana BbiBoAa.

8320 HesepHbiii cuet gns TKC.

8321 HesepHbii BUK.

8322 HesepHbii SwiftBIC.

8323 HeBepHbIi 6AHKOBCKMI PACYETHDIN CYET.

8324 HeBepHbI pacyeTHbIM LeHTP.

8325 Mopy4yeHune yKe NCNONHEHO.

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

8328 HeBepHbI TUM KAMEHTa

8329 KnneHT yxe cyuwecTsyer.

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

8333 HewnsBecTHbIl TN onepaumu.

8334 MNone legaltype He 3anonHeHo.

8335 HekoppekTtHbit Client legal type.

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

8340 Login He HallaeH.

8341 OTCCode He MOKeT HbITb NPUBA3AH K STOMY JIOTUHY.

8342 OTCCode y:ke yaaneH.

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

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

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

8346 OTCCode y:Ke co3aaH.

8347 HeBepHbI y4acTHMK Toproe aaa TKC.

8348 YKa3aH HEBEPHbIN BHELWHWI KOA ANA YaaNeHUs.

8349 YYacTHUK He HalaeH.

8350 OTCCode He HaliaeH.

8351 OTCCode npuBA3aH K Apyromy y4acTHUKY.

8352 HekoppekTHbI Exchange code .

8353 TKC He ABnAeTcA rnasHbIM.

8354 TKC aBnaetca rnasHbIM.

8355 InaBHbI TKC He ABnsieTcA rnaBHbIM a5 BUpTyanbHoro TKC.

8356 TKC I'd He moxKeT bbITb yaaneH.

8357 Y TKC umetoTcsi HeHyneBble 6anaHcbl.

8358 InasHbit TKC He HaliaeH.

8359 InaBHbIi TKC ncnonbayetcs gnsa M.

8360 Onepauus Hegonyctuma gna TKC I,

8361 ExchangeDetailsCode npuBasaH K gpyromy.

8362 YYaCTHUK KINPUHTA HE aKTUBEH.

8363 TKC He aKTuBeH.

8364 BanaHcoBbIN MHCTPYMEHT He HalaeH.

8365 HekoppeKkTHbin dopmat NHH.

8366 HeKkoppeKTHbI dopmaT YHUKANbHOTO Koga HepesnaeHTa.

8367 HeKoppeKTHO yKa3aH 06bEKT A0BEPUTENBHOIO yNpaBAeHuUA.

8368 HekoppeKTHbIN popmaT nocnenoBaTeIbHOCTU, XapaKTEPU3YHOLLEN MHBECTULMOHHbBIN NopTdenb.

8369 HeKoppeKTHO yKa3aH Koz, CTpaHbl.

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

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

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

8373 HeponyctMmblin CMMBON B PEKBM3UTAX KAUEHTA.

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

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

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

8377 MHH ynpasnastowero gomnxkeH cosnagatb ¢ MHH YyacTHuKa Topros.

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

8380 MNons pns KNMeHTa-6poKepa He 3aMOJIHEHDI.

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

8382 HeKkoppeKkTHbI dopmaT TUNa yupegutens Y.

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

8384 HeBepHbIV TUN KNKeHTa.

8385 HecosnageHme octaTkos

8386 Cuet 3ab610KkMpoBaH

8387 AKTUB 3a610KMpPOBaH

8388 BbiBOA, cpeacTs 3anpeLteH

8389 HenpasunbHbi typeOflnvestmentPortfolio.

8390 HaliaeHo HeckonbKo SettlOrgs c gaHHbIM bic.

8391 He ykasaHbl pekBM3nuTbl beHepuumapa.

8392 HalipeHo Heckonbko SettlOrgs ¢ gaHHbIM swiftBic.

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

8394 HeBepHbI TN NOrKHa.

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

8396 HeBepHble NapameTpbl B COOOLLEHMM.

8397 Y HalaeHHOro I0FrMHa HeAONYCTUMBIN TU.

8398 JIOrMH NpUHAANEKUT OPYTOMY YHACTHUKY.

8399 Login yaaneH.

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

8401 He ponyckaeTtcsa peAakTMpoBaTh yAaNEHHbIM JIOTUH.

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

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

8404 Tar He HaNAaeH.

8405 lpynna KAMEHTOB He HalaeHa.

8406 OTC-Kog, He HangeH B CNIUCKe.

8407 OperationlLogin He HalifieH B CNUCKe.

8408 Onepauuna Hegonyctuma gna TKC BOARD.

8409 TKC 1Y TpebyeT NnpusHaKa BblAENEHHOTO Y4eTa.

8410 HeBepHbIi TN akkayHTa ansa TKC ¢ npusHakom forSoleClient.

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

8412 Mnowapka c dnarom IB_EXTERNAL He HaligeHa.

8413 Mnowapka ¢ dnarom IB_INTERNAL He HaliaeHa.

8414 AKKayHT He nogKatoyeH K IB

8415 ClientStringldentifier He HalgeH.

45




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

UcTtopua nameHeHuun
Bepcna 0.3 2 utoHA 2014 ropa
Lo6aeneHbl nona RefOrderID[1080] u Execlnst[18] B popmaT coobuieHnit NewOrderSingle[D] n ExecutionReport[8]

Bepcna 0.2 8 mas 2014 roga
Job6aBneHa nogaeprkKka aapecHom Toprosan
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