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1. KpaTtkum 0630p cepBuca
1.1. KaHanb!l pbIHOYHbIX AQHHbIX

TOpFOBaH cuctema TPpaHCANPYeET KIMEHTaM HECKO/IbKO KaHa/10B Pa3/IMYHbIX PbIHOYHbIX AaHHbIX:

1. OrderBook — obbeamHeHHas ovepeab 3a9BOK O4HOMO WM HECKOIbKMX MY/10B NMKBUAHOCTH, arpernpoBaHHas no
LEHOBbIM YPOBHAM. KO/IMUECTBO LLeHOBbIX ypoBHeit 50.

2. Trades — CNUCOK CAeNO0K, 3aKNHUYEHHbIX B MYN1aX IMKBUAHOCTU KAMEHTaMM TOPrOBOM CUCTEMbI B TEYEHUE TEKYLLETO
OnNepaumMoHHOro AHA.

3. CurrentPriceOfMarket — TeKywias ueHa pblHKa, MU3MEHAIOLLLAACA NPU 3aKJ0YEHUN CAENKU UAN BbICTaBAEHUMN NyY-
el 3aABKMU.

BestPrices — /iyylume Ha LLeHbl B MOKYMKY M B NPOAarKy 06beaMHEHHOW oYepeamn 3anBOK.
5. Commons — CTaTUCTUYECKME PbIHOYHbIE MapameTpbl My/108 IMKBULHOCTH.

TpaHcaMpyemble KaHabl NepeyvmciaeHsbl B 4oKymeHTe Network Connectivity.

1.2. MoToKMU

KaHanbl OrderBook, BestPrices ¥ Commons npeacTasnaseT coboit ABa NoToka — cpe3 n obHoBneHuA. KaHanbl Trades m
CurrentPriceOfMarket BkntouyatoT B cebs TO/IbKO NOTOK 06HOBNEHMWI; faHHbIe O NPeAbIAYLNX CAEKAaX MOTYT 6bITb Nosy-
YeHbl NpK NomoLLM 0coboro mexaHusma (byZeT AOCTyMNeH B NOCAeAYOWNX BEPCUAX).

Cpes npeacrasnset cobor NoJIHOE ONMcaHMe aKkTyaslbHbIX AaHHbIX, HANpMMep BClO ovepeapb 3asBoK Aaa OrderBook, m
nepeaaeTca ¢ 3a4aHHOM NEPUOAUYHOCTbIO (C ONpeaeneHHbIM NepepbiBOM MeXAy oTnpaBKamu). B noToke 06HOBAEHWUIA
HoBoOEe coobLeHne GopMUpyeTcs cpasy Npm NOAYYEHUN HOBbIX AaHHbIX, HANPUMep NPU COBepLLEHUU caenku ana Trades.
Heckonbko 06HOBNEHWNI MOTYT BbITb BK/OYEHDbI B O4HO COObLLeHMe.

1.2.1. NoToKu cpe3os

B noTOKe Cpe3oB TPaHCAMPYIOTCA CPesbl, CoaepiKalume nosHyo nHGopmaLmio 06 akTyasibHOM COCTOAHMM OMNpPeaeeHHbIX
noKasaTesieit. Kak NpaBu/io, OAUH CPe3 COAEPKUTCA HE B OAHOM, a B HECKOJIbKMX NOC/NEA0BaTe/IbHbIX CO0BLEHMAX. 3Ha-
YyeHue nons LastFragment [893]=Y yKa3blBaeT Ha nocjaeHee coobLeHME LUMKNA, cCoaeprKallero oanH cpes. Cpesbl ne-
peaaloTcs B NOTOK Mo mepe GopMUPOBaHMA.

Cpesbl nepepatotca coobuieHnem MarketDataSnapshotFullRefresh [W]. Cpe3 OTHOCUTCA TOIbKO K OAHOMY UHCTPY-
MEHTY, YKa3aHHOMY B none SecurityID[48]. CaMun pbIHOYHbIE AaHHblE YKa3aHbl B MOBTOPAIOLLENCA rpynne: 3Ha4YeHuA
nona MDEntryType [269] 1 Habop nonew B rpynne 3aBUCAT OT KaHana.

1.2.2. MoToKku 06HOBNEHUM

B coobLieHnAX NOToKa 06HOBAEHWNI COAEPIKATCA USMEHEHUA — TEKYLLME MHKPEMEHTa/IbHblE M3MeHeHMA Buaa (a) obas-
nenue, (6) smeHeHne unu (B) yaaneHume. IHKpemeHTaAbHble 06HOBEHMA A0MKHbI 06pabaTbiBaTbCA TOLKO B NPSAMOM
XPOHO/I0rMYECKOM MOpPsALKe, KOTOPOMY COOTBETCTBYIOT HOMepa 06HOBNEHUA RptSeq[83].

O6HoBNeHMA NepepatoTca cooblieHnem MarketDatalncrementalRefresh[X]. Camo 06HOBAEHME COAEPHKMUTCA B NO-
BTOPAIOLENCA rpynne: 3HayeHMsA Nona MDEntryType [269] M Habop nonei B rpynne 3aBUCAT OT KaHana. OgHo coobuye-
HWE MOXKeT BKAoYaTb B cebs 0BHOBNEHNA, OTHOCALLMECA K PA3/IMYHBbIM MHCTPYMEHTaM.

B cny4yae otcyTtcTBMA COO6LLI,EHVII\;1 B NOTOKEe OOHOB/IEHUIA B TEYEHUE YCTaHOB/IEHHOIoO MHTEPBA/1a CepBep OTNPaBaAET COo-
o6u.|,eHv1e Heartbeat [0]. OHO NpeAHA3HAYeHO TO/bKO ANA NOATBEPKAEHMA HANMUYMA CBA3KN B KaHane. B cnyyae otcyT-
cTBUA C006U.I,eHMl7I B TeyeHue bonee yem ABYX TAKTOBbIX MHTEPBA/0B, 3TO o0b603HavaeT Mbo 3a4EPXKKH, nmbo OTCyTCTBME
CBA3U B KaHane.

1.2.3. NocnepoBartenbHaa 06paboTka coobweHUn

Bcem COO6LLI,9HVIF|M B NOTOKaxX, B TOM Yncne Heartbeat [0], nOoCneaoBaTe/ibHO NpUcBanBaeTcsd Homep MsgSegNum|[34].

Karkpoe obHoBneHne obnagaetr Homepom RptSeq[83]. B coobuieHmm MarketDataSnapshotFullRefresh[W] yKa-
3bIBaeTCA HOMep nocneaHero o6HOBAEHUA, OTNPaBAeHHOro A0 GopMUPOBaHUA cpesa. Takum obpasom, Ana cpesa cne-
AyeT UCNoNb30BaTb 06HOBNEHUE, HOMEP KOTOPOro Ha eanHMLY 60Ablue, Yem YKa3aHHbIN B 3TOM cpese, 1 nocaeaylowme.
Mponyck Homepa 06HOBNEHUA CBUAETENLCTBYET O NOTEPE YaCTK AAHHbIX.



KpaTkuit 0630p cepsuca

O6paboTka coobuweHnit FAST noapasymeBaeT nosydyeHne coobLeHnin n nociesoBaTebHy0 Ux 06paboTKy cornacHo Ho-
Mepy coobLLeHMsA U Homepy 06HOBEeHMA. B 06Lem cyyae cnegyeT NoMyunTb Cpes, B TO XKe BpeMs 3anucbiBas cooblue-
HUA c 06HOBAEHMAMMU. TTOCNE NONYYEHUA NOHOTO CPEe3a HYXKHO NPUMEHUTb K HEMY 0BHOBIEHMA; 3aTEM MOYKHO TONIbKO
MCMNo0/1b30BaTb NoJly4aemble 0O6HOBAEHMA M 06PaLLATLCA K Cpe3y N b NPU NoTepe coobLWEeHN C 0OHOBNEHUAMM.

1.2.4. Ay6anpoBaHMe NOTOKOB

KaKabi/i NOTOK PbIHOYHbIX A@HHbIX TPAHCAUPYETCA ABYMSA MAEHTUYHbIMKM UDP-noTokammn — A 1 B. o 3TMM NOTOKam o4-
HOBPEMEHHO PACCbIIATCA UAEHTUYHbIE COOBLLEHNA (B TOM YKC/e, C OLHUMU U TEMU Ke HoMepamm coobuieHus). [y6-
NIMPOBaHWeE NOBbILWAET HAAEKHOCTb TPAHC/IALUK, 3HAYUTENIBHO CHUXKAA BEPOATHOCTb NOTEepM NakeToB.. MNosb3oBaTento pe-
KOMeHAyeTCA NOoAKAYaTbCA K 060MM NOTOKam. Tak, ecim B NoToke A nocne coobueHunsa n—1 66110 noayyeHo cooblue-
HuWe n+1, To coobleHne n morno 6bITb NOAYy4eHO B NOTOKe B. B cnyyae ecnmn cooblieHme oKkasanocb NoTepAaHo B 06omx
NoTOKax, HeOBX0AMMO OXNAATb NONYYEHUA CeAYHOLLEro Cpe3a B COOTBETCTBYHOLLEM MOTOKeE.

1.3. Tunbl AaHHbIX

Tun coobuieHmna, onpeaenaembli B none MsgType [35] B 3aro/IOBKe, YKa3aH B CKOOKax nocsie HasBaHUA COObLLEeHMSA.
Hanuuue nonsa:

¢ R [required] — obasaTencHoe;
¢ N [nonrequired] — HeobsA3aTebHOE;
¢ C [conditionally required] — HeobxoanMmoe Npu onpeaeneHHOM YCN0BUN.

Tunbl gaHHbIX
Bool — NOTMYECKUI TUN AaHHbIX. JonycTMMble 3HaYEeHMA: Y U N.

Char — OAHOCMMBO/IbHbIA TUM AaHHbIX. JlonycTuMble 3HaYeHua — cumBosibl ASCIl: naTuHckune Byksbl, LUPPbI U NYHKTY-
auMOHHble 3HaKK. He gonyctumbl 6UHAPHbBIW HYNb M BUHapHaA eamMHMLA.

Int — UEAOUYNCAEHHbIN TUN AaHHbIX.
Length — LEN0YNCAEHHbI TUN AaHHbIX 414 0603HaYeHMs 4/1MHbl B BaliTax.

MultipleChar — CTPOKOBbIV TN AaHHbIX, NPeAcTaBAAeT coboi 04HOCMMBO/IbHbIE 3HAUYEHUA, PasaeneHHble npobenom.
Hanpumep: 18=0 =z.

NumInGroup — HaTypasbHOE YMCNO0 AN 0603HAYEHMNA KOIMYecTBa 3anucei B rpynne.
Price — AecATUYHAA Apobb aNA 0603HaYEHUSA LeHbl; pa3genuntens —TouKa.

Qty — HaTypasbHOE YUCIO0 A8 0603HAYEHUA KOMYECTBA IOTOB LIEHHOW Bymaru.
SegNum — HaTypasibHOE YMCN0 AN 0603HaUYEeHNA NOPSALKOBOro Homepa coobLeHus.

String — CTPOKOBbIN TUN AaHHbIX. CTPOKa MOXET nepeaasaTbca B 110601 KOANPOBKE; He A40NYCTUMbI BMHAPHbIN Hy/b
1 6UHapHan eanHMLA.

Timestamp — CTpOKOBbIﬁ TN JaHHbIX ANA YKa3aHUA BpeMeHU C TOYHOCTbIO 40 MUNNNCEKYHA NO BCEMMpHOMy BpemeHun
(UTC) B popmaTe YYYYMMDD-HH:MM: SS. sss .
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2. CoobLieHUa B KaHanax
2.1. CoobwieHunsa FAST

Bce coobueHus, oTnpaBaaemble KANEHTY, CPOPMUPOBaHbI B COOTBETCTBUM C NPOTOKOAOM FIX 1 3aKoanpoBaHbl No npo-
Tokony FAST. LUnto3 ncnonbsyet npotokon FIX Bepcun 5 Service Pack 2 n npotokon FAST Bepcum 1.1. Bepcma npoTtokona
4ocTynHa Ha noptane FIXProtocol.org: http://www.fixprotocol.org/fast.

Kaxkpoe FAST-coobuieHMe npeaBapsaetcs noc/iefoBaTeNbHOCTbio M3 8 6anT. OHa CoAepsKUT 3HayeHue nosA
MsgSegNum[34] B HEKOAMPOBAHHOM BUAE M MO3BO/AET Y3HATb HOMEP MOYYEHHOTO co0bLeHMA be3 feKoaNPOBaHUS.

Bce nons B coobuieHnmn, Kognpyemom FAST, BbICTPOEHbI B CTPOro onpegeneHHom nopsgke. Mostomy yKasaHue Ha Homep
Tera OTCYTCTBYET B CamOM coobuieHnn. PopmaT coobLLEHUM, MCNOb3yeMbIX B MOTOKAX, ONucaH B wabnoHe fast.xml.

MNepenaBaemble coobuieHmns FAST He cofiep:KaT Bce 3Ha4YeHMA, MOCKOIbKY MOTYT MCMO/1b30BaTbCA (a) KOHCTAHTbLI, ONUCaH-
Hble B WabnoHe, (6) 3HaUYeHMe NO YMONYAHWUIO NPU OTCYTCTBUM 3a,aHHOIO 3HavyeHus, (B) Npeablayliee 3HayeHue, (r) us-
MEHEHME NO OTHOLWIEHMIO K NpeablayLieMy 3HaYEHMIO (AenbTa Uan MHKpemeHT). Habop npeablayLimx 3Ha4eHUn coxpa-
HAeTcA M npeacTaBaseT coboi cnoBapb. CnoBapb akTyasneH gns ogHoro UDP-naketa (FAST-coobuieHus).

CnoBapem Ha3blBaeTcA KL, B KOTOPOM XPaHATCA NpeaplayLive 3HaueHuA, NoayYeHHble cuctemoit. Coaepumoe cnosaps
cbpacbiBaeTca B HaYae 06paboTku Kaxkaoro UDP-nakeTa. Tak Kak B ogHom UDP-nakeTe oTnpasnseTca ToNbKo oaHo FAST-
coobuieHure, TO AenbTa B TaKOW peasn3aunm Ucnosib3oBaTheca He byaerT.

2.2. LLIabnoHbl coobLieHunm

dopmat FAST-co0bLLLEHMIA, TPAHCAMPYEMBIX B NOTOKaX, NpeacTaB/ieH B Buae CTpyktypbl XML. MocnegoBaTtensHocTb XML-
3/1IEMEHTOB COOTBETCTBYET NOC/1e0BaTe/IbHOCTM Nosiei B FAST-coobLueHuu.

Mms anemeHTa yKasbiBaeT Ha MCMO/b3yeMblid TUM AAHHbIX — CTPOKOBBIN, LEN0YUCAEHHDBIN U T.4,. dopmaT. ATpUBYT name
COAEPKUT UMA NoNA, a aTPUbyT id — Homep Tera nNo NpoToKony FIX. 3HayeHne aTpnbyTa presence="optional" 060-
3HavaeT Heobs3aTenbHoe Haauuune nona. ObpaTuTe BHUMaHMeE, YTO LWABIOH OMNUCHIBAET CTPYKTYPY COOBLLEHMA AN BCEX
KaHan0B, MO3TOMY 3/1IEMEHT YKa3aH Kak Heobs3aTebHbIl, €C/IM OH ABNAETCA TAKOBbIM B COOBLWEHUN XOTA Bbl OAHOTO Ka-
Hana.

dneMeHT NOoNA COAEPKUT dIeMEHT, AEKﬂapMpy}OU.LMVI onepartop, KOTOprﬁ ncnonb3yeTca Ana KoanposaHUA AaHHOIo no-
NA, U B HEKOTOPbIX C/1Iy4aAX 3Ha4YeHUe no ymosi4aHUo B anI/I6yTe default.

2.3. CoobuweHunsa B KaHane OrderBook

B KaHane OrderBook TpaHcAnpyloTca 06bemMbl LEHOBbLIX YPOBHEN: cpe3 cogepKuT He 6onee 50 ypoBHel; 06HOBAEHUA
OTHOCATCA TaKXKe K 50 BUAMMbIM LLeHOBbIM YPOBHSAM.

3HayeHuWe nona MDEntryType [269] paBHO O 418 KOTMPOBOK B MNOKYMKY U 1 AN KOTUPOBOK B NpoAgay. Mpu 3Tom LeHa
YKa3aHa B MDEntryPx[270], @ CyMMapHbIi 06bem 3a8BOK Ha LIeHOBOM YpOBHe — B MDEntrySize[271].

Tabnuua 1. Popmat coobuieHuns MarketDatalncrementalRefresh [X] gns KaHana OrderBook

Ter Mone Tvn 0 OnucaHue
8 BeginString String R |HayanbHaA cTpoKa. 3HayeHue Bcerga FIXT. 1.1
35 MessageType String R |Tun coobuieHuns. 3HayeHue Bcerga x
1128 |ApplVerlD String R |Bepcua cooblieHuns. 3HaueHue Bceraa 9
49 SenderComplD String R |WapeHTMdMKaTOp oTNpaBuTena. 3Ha4yeHue BCeraa BEX
34 MsgSegNum int R |Homep coobuieHuns
52 SendingTime int R |Bpems oTnpaBKu coobLieHuna
268 NoMDEntries length R |KonunyecTtso 3anuceit B rpynne



http://www.fixprotocol.org/fast
ftp://ftp.spbexchange.ru/TS/FAST

CoobLeHnAa B KaHanax

Ter MNone Tun O OnucaHue
83 > RptSeq int R |Homep obHOBNEHUA MHCTpyMeHTa. COOTBETCTBYET RptSeq[83]
B C006|J.I,eHMM MarketDataFullSnapshotRefresh[W]
48 > SecuritylD int R |WaeHTMdMKATOP TOProBOro MHCTPYMEHTa
22 > SecuritylDSource int R |WaeHTMdMKaTOp Nyna AMKBUOHOCTU
279 >MDUpdateAction Int R Tun obHOBNEHMA. 3HAYEHUSA:
* 0 (nobaBneHue);
¢ 1 (3ameHa);
* 2 (yaaneHwue)
269 > MDEntryType char R Tvn 3anucuK. 3HaueHus:
® 0 (KOTMpOBKa B NOKYMKY);
* 1 (KOTMpOBKa B Npoaaxy)
270 > MDEntryPx decimal R |UeHa
271 > MDEntrySize int R |CymmapHbIit 06bem 3a8BOK Ha LLEHOBOM YPOBHe
272 > MDEntryDate int R |[OaTta obHOBNEHMA
273 > MDEntryTime int R |Bpems obHOBNEHMA

Tabnnua 2. Popmat coobuieHna MarketDataSnapshotFullRefresh [W] gns KaHana OrderBook

Ter Mone Tvn 0 OnucaHune
8 BeginString String R |HayanbHaA cTpoKa. 3HayeHue Bcerga FIXT. 1.1
35 MessageType String R |Tun coobuieHuns. 3HayeHne Bcerga w
1128 |ApplVerlD String R |Bepcua cooblieHus. 3HaueHue Bceraa 9
49 SenderComplD String R |WapeHTMdMKaTOp oTNpaBuTena. 3Ha4yeHue BCeraa BEX
34 MsgSegNum int64 R |Homep cooblieHun
52 SendingTime int R |Bpems oTnpaBKM coobLieHuA
48 SecuritylD int R |[MaeHTMdUKATOP TOProBOro MHCTPYMEHTA
22 SecuritylDSource int R |WaeHTMdMKaTOp Nyna IMKBULHOCTM
83 RptSeq int R |Homep obHoBNEHMA MHCTpyMeHTa. COOTBETCTBYET RptSeq[83]
B COOBLWEHUN MarketDataIncrementalRefresh[X]
833 LastFragment String R Mpu3HaK cooblyeHns, NocnefHero B cepun, kotopas dopmupy-
€T Cpe3 Mo AaHHOMY MHCTPYMEHTY. 3Ha4YeHuA:
* Y (nocnegHee cooblieHune, cpe3 chopmMmnpoBaH);
¢ N (coobuieHune He nocneaHee, cpes ewe He chopmmnpo-
BaH);
268 NoMDEntries length R |KonunyecTtso 3anuceit B rpynne




CoobuieHunsa B KaHanax

Ter MNone Tun O OnucaHue
269 >MDEntryType char R Tun 3anucuK. 3HayeHua:
* 0 (KOTMpPOBKa B MOKYMKY);
* 1 (KOTMpOBKa B NpoAaKy)
270 > MDEntryPx decimal R |LeHa
271 > MDEntrySize int R |CymmapHbIn 06bem 3as5BOK Ha LLEHOBOM YpOBHE
272 > MDEntryDate int R |[OaTta obHOBNEHMA
273 > MDEntryTime int R |Bpems obHOBNEHMA

2.4. CoobwieHunna B KaHane Trades

B KaHane Trades TpaHCAMPYIOTCA AaHHblE O COENKAX, 3aKNOYEHHbIX B TeYEHWe TOProBOro AHA: Mpu MOAy4eHUU
OT nyna JIMKBUMAHOCTM MHPOPMALMM O 3aK/IOYEHUU OAHOM WM HECKONIbKUX caenoK dopmupyetca cooblieHue
MarketDataIncrementalRefresh[X], B KOTOPOM Kax4aa caefika npeacrasaset coboit 3anmcb B NoBTOpAOLLENCA
rpynne.

Monyuntb Mchopmau,mo O cAaenkax, 3aperncTtpmupoBaHHbIX C Ha4Ya/sla TOProsoro AHA, KAMEHT MOXET C NOMOLbIO WKO3a

BOCCTaHOBNEHUA coobLieHunt (cm. pasaen 3).

3HayeHMe nons MDEntryType [269] Bcerga pasHo 2. Mpu 3TOM LeHa yKasaHa B none MDEntryPx[270], 06bem — B
MDEntrySize[271],anone MDEntryID[278] COAEPHKUT MAEHTUDUKATOP CAENKM, MPUCBOEHHDbIN MYJ0M TUKBUAHOCTY.

Tabnnua 3. Popmat coobuieHns MarketDatalncrementalRefresh [X] ana KaHana Trades

Ter Mone Tvn 0 OnuncaHue
8 BeginString String R |HayanbHaA cTpoKa. 3HayeHue Bcerga FIXT. 1.1
35 MessageType String R |Tun coobuieHuns. 3HayeHue Bceraa x
1128 |ApplVerlD String R |Bepcusa cooblieHus. 3HaueHue Bceraa 9
49 SenderComplD String R |NaeHTMdUKaTOp oTnpasuTens. 3Ha4yeHMe BCeraa BEX
34 MsgSegNum int R |Homep cooblueHusn
52 SendingTime int R |Bpems oTnpaBKM coobLieHuA
268 NoMDEntries length R |Konunyectso 3anuceit B rpynne
83 > RptSeq int R |Homep 06HOBNEHMA MHCTPYMEHTA
48 > SecuritylD int R |[NaeHTMdUKATOp TOProBOro MHCTPYMEHTA
22 > SecuritylDSource int R |WaeHTMdMKaTOp Nyna AMKBULHOCTH
279 > MDUpdateAction int R Tun obHoBNEeHUA. 3HauyeHue: 0 (gobaBneHue)
269 > MDEntryType char R | Tvn 3anucuK. 3HauyeHue Bcerga 2 (caenka)
270 > MDEntryPx decimal R |LeHa
271 > MDEntrySize int R |O6bem
272 > MDEntryDate int R |[aTta caenku
273 > MDEntryTime int R |Bpemsa caenkun




CoobuieHunsa B KaHanax

Ter Mone Tun O OnucaHune
278 > MDEntryID int R |WaeHTMdUKaTOp coenku
828 > TrdType int R |Tun caenkn. 3HaveHue: 1 (0bblyHaA caenka)

2.5. CoobuwieHunna B KaHane CurrentPriceOfMarket

B kaHane CurrentPriceOfMarket TpaHCAMPYIOTCA AaHHbIE O TEKYLLEN LieHe PbIHKA: MPU NOyYeHUM OT NyNa IMKBUAHOCTH
MHdOPMaLMK 06 U3MEHEHUM TeKYLLEN LieHbl pbiHKa GopmupyeTca cooblieHne MarketDatalncrementalRefresh[X],
B KOTOPOM KaKaoe coobLieHne npeacTaBaaeT coboit 3anmch B NOBTOPSAIOLLECA rpynne.

TeKyLw,an LeHa pbiHKa PaccymTbiBaeTCA HEMPepPbIBHO HA OCHOBE LeH CAEN0K N TBEPAbIX KOTUPOBOK COMAcHO caeayroWwmm
npasunam:

1. npu GOpMUPOBAHUM CAENKM LLeHa CTAaHOBUTCA PAaBHOM LieHe CAENKH;

2. Npv NOSAIBNEHMM B 04epesM aHOHMMHOW 33aABKM B NOKYMKY C LieHOM, NPEeBbILLAtoLLEeN 3HaYeHWe TeKyLel LieHbl PbiH-
Ka, TEKYLLAA LLeHa pblHKa NPUMPaBHUBAETCA K LLeHe 3asBKU B MOKYMKY;

3. Npv NOABAEHUW B o4epear aHOHUMHOW 3aABKM B MPOAANKY C LLEHOM, YCTyNatowWweil 3Ha4YEHMIO TEKYLLLEN LeHb! PbIHKa,
TEKyLLan LeHa pbiHKa NPUPaBHMUBAETCA K LieHe 3aABKM B NPOAAXKY.

Monyuntb MHGOPMALLMIO O CAE/KAX M KOTMPOBKAX, 3aPerncTpMpPOBaHHbIX C Hayana TOProBOro AHA, KAMEHT MOXKET C Mno-
MOLLbIO L/H03a BOCCTAaHOBAEHMA coobLeHni (cm. pasgen 3).

[N caenkun sHayeHWe nons MDEntryType [269] BCceraa paBHoO 2. [py 3TOM LeHa yKasaHa B noae MDEntryPx[270],
06bem — B MDEntrySize[271], a none MDEntryID[278] COAEPHKUT UAEHTUPUKATOP CAENKM, MPUCBOEHHDBIN My 0M
JIMKBUAHOCTY.

[na KOTMPOBKM 3HaYeHWe NoNs MDEntryType [269] paBHO 0 AN KOTUPOBOK B MOKYMKY M 1 A1 KOTUPOBOK B NPOAANKY.
Mpu 3TOM LeHa yKa3aHa B nose MDEntryPx[270], @ NoNA MDEntrySize [271], MDEntryID[278] U TrdType[828]
6yayT OTCYyTCTBOBATL.

Tabnuua 4. dopmat coobuieHna MarketDataIncrementalRefresh [X] ana kaHana CurrentPriceOfMarket

Ter Mone Tun 0 OnucaHue
8 BeginString String R |HayanbHaA cTpokKa. 3HayeHue Bcerga FIXT. 1.1
35 MessageType String R |Tun coobuieHuns. 3HayeHue Bcerga x
1128 |ApplVerlD String R |Bepcua cooblieHuns. 3HaueHue Bceraa 9
49 SenderComplD String R |WaeHTMdMKaTOp oTNpaBuTena. 3Ha4yeHue BCeraa BEX
34 MsgSeqNum int R |Homep cooblieHun
52 SendingTime int R |Bpems oTnpaBKu coobLieHuns
268 NoMDEntries length R |KonunyecTtso 3anuceit B rpynne
83 > RptSeq int R |Homep 06HOBAEHMA MHCTPYMEHTA
48 > SecuritylD int R |WaeHTMdMKATOP TOProBOro MHCTPYMEHTa
22 > SecuritylDSource int R |WaeHTMdMKaTOp Nyna AMKBUAHOCTU
279 >MDUpdateAction int R Tun obHoBNEeHMA. 3HaYeHue: 0 (aobasneHue)
269 > MDEntryType char R Tun 3anucK. 3HavyeHua:
* 0 (KOTMpPOBKa B NOKYMKY);
* 1 (KOTMPOBKaA B NPOAAKY);

10



CoobuieHunsa B KaHanax

Ter Mone Tvun 0 OnucaHue
¢ 2 (coenka)

270 > MDEntryPx decimal R |TeKywas ueHa pbiHKa
271 > MDEntrySize int R |Ona caenkn — obbem
272 > MDEntryDate int R |/laTa 3aKkA04eHUA CAeNKM AN BbICTAaBAEHUA 3aABKMK
273 > MDEntryTime int R |Bpemsa 3akntoueHna caenkn Nan BbiCTaBIEHNA 3aABKU
278 > MDEntryID int R |AnAa caenkn — naeHTMdUKaTop CAENKM
828 > TrdType int R |[nAa coenku — tvun caenku. 3HadeHume: 1 (06bluHan caenka)

2.6. CoobeHunna B kKaHane BestPrices

B KaHane BestPrices TpaHCAMPYIOTCA COOOLLEHUA, copepiKalime LEeHOBOM ypoBeHb C Ayylel LEeHOM B MOKYMNKy
(MDEntryType [269]=0), LEHOBOM YPOBEHb C Ny4LUEN LLEHOM B NpoAaxy (MDEntryType [269]=1) M NOCNeAHIONW CAENKY
(MDEntryType [269]=2) 3a TEKyLLYIO ceccuto. B none MDEntryPx [270] yYKasaH LLEeHOBOW YPOBEHb WU LLeHa CAENKM, 3 B
MDEntrySize[271] — CYMMapHbIt 06bem 3asBOK Ha LLEHOBOM YPOBHE WK 06bem caenku. Mone MDEntryTime [273]
COAEPKUT BpeMsA nocnegHero 06HOBAEHUA LLEHOBOTO YPOBHA UM BPEMA 3aKIOUYEHNUA COENKM.

Tabnuua 5. Popmat coobuieHuns MarketDatalncrementalRefresh [X] gns KaHana BestPrices

Ter Mone Tvun 0 OnucaHue
8 BeginString String R |HayanbHasa cTpoka. 3HayeHune Bcerga FIXT. 1.1
35 MessageType String R |Tun coobuieHuns. 3HayeHue Bcerga x
1128 |ApplVerlD String R |Bepcua cooblieHuna. 3HaueHue Bceraa 9
49 SenderComplD String R |WapeHTMdMKaTOp oTNpaBuTena. 3Ha4yeHue BCeraa BEX
34 MsgSeqNum int R |Homep coobuieHun
52 SendingTime int R |Bpems oTnpaBKu coobLieHunA
268 NoMDEntries length R |KonnyecTBo 3anuceit B rpynne
83 > RptSeq int R |Homep obHOBAEHMA MHCTPYyMeHTa. COOTBETCTBYET RptSeq[83]
B COODLEHNN MarketDataFullSnapshotRefresh [W]
48 > SecuritylD int R |MaeHTMdMKATOP TOProBOro MHCTPYMEHTA
22 > SecuritylDSource int R |WaeHTMdMKaTOp TOProBOM NAOLLAAKN
279 >MDUpdateAction int R Tun 06HOBNEHUA. 3HAYEHUS:
e 0 (nobasneHue);
¢ 1 (3ameHa);
e 2 (yaaneHwue)
269 > MDEntryType char R Tun 3anucK. 3HavyeHua:
¢ 0 (nyywas ueHa B NOKYMKy);
® 1 (Nyywasn LeHa B Npoaaxy);
e 2 (nocnepHAA caeska B TeHEHUE TEKYLLEN ceccum)
270 > MDEntryPx decimal R |LUeHa
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CoobLeHnAa B KaHanax

Ter MNone Tun O OnucaHue
271 > MDEntrySize int R |CymmapHbIii 06bem 3asiBOK Ha LLIEHOBOM YPOBHE UK 06bem
CLEeNKn
272 > MDEntryDate int R |[OaTta obHOBNEHMA
273 > MDEntryTime int R |Bpems nocnegHero o6HOBAEHWA LLEHOBOTO YPOBHSA UAU BpemMs
3aK/IOYEHUNA COENKN

Tabnuua 6. dopmat cooblieHuns MarketDataSnapshotFullRefresh [W] ana kKaHana BestPrices

Ter MNone Tun O OnucaHue
8 BeginString String R |HavanbHaA cTpoKa. 3HayeHuMe Bcerga FIXT. 1.1
35 MessageType String R |Tun coobuweHuns. 3HaueHne Bcerga w
1128 |ApplVerlD String R |Bepcus coobuieHmA. 3HayeHMe Bceraa 9
49 SenderComplD String R |MpoeHTMdUKaTOp oTNpaBuTENa. 3Ha4YeHWe Bceraa BEX
34 MsgSeqNum int64 R |Homep coobuieHusn
52 SendingTime int R |Bpems oTnpaBKu cooblieHuna
48 SecuritylD int R |WaeHTMdMKATOP TOProBOro MHCTPYMEHTA
22 SecuritylDSource int R |NaeHTMdUKaTOp Nyna AMKBUAHOCTH
83 RptSeq int R |Homep obHOBAEHMA MHCTPYyMeHTa. COOTBETCTBYET RptSeq[83]
B COO6LLI,€HMM MarketDataIncrementalRefresh [X]
893 LastFragment String R
Mpu3HaK cooblieHmns, nocaefHero B cepun, kotopaa bopmupy-
€T cpe3 No AaHHOMY MHCTPYMEHTY. 3HavyeHunA:
¢ v (nocnenHee cooblieHne, cpes choOpMUPOBaH);
* N (coobuieHne He nocneaHee, cpes elle He chpopmupo-
BaH);
268 NoMDEntries length R |Konnyectso 3anuceit B rpynne
269 > MDEntryType char R Twun 3anucuK. 3HayeHuA:
® 0 (/Nlyywasn weHa B NOKYMKy);
® 1 (nyywan ueHa B Npoaaxy);
¢ 2 (NnocneaHns caenka)
270 > MDEntryPx decimal R |LleHa
271 > MDEntrySize int R |CymmapHbIit 06beM 3asBOK Ha LLEHOBOM YPOBHE AN 06bem
CAENKn
272 > MDEntryDate int R |[OaTta obHOBNEHMA
273 > MDEntryTime int R |Bpemsa nocnegHero o6HOBNEHUA LEHOBOIO YPOBHA MU BpeMs
3aK/IOYEHNA COENKN

12




CoobuieHunsa B KaHanax

2.7. CoobuweHna B KaHane Commons

Tun napameTpa yKasaH B MDEntryType [269], HA6Op 3anoAHAEMbIX NOJei 3aBUCUT OT yKa3aHHOro TMna. s NnoToKa 06-
HOB/IeHMA coobLLeHne popMMpyeTCA NPU U3MEHEHUM O4HOTO UM HECKO/IbKMX CTaTUCTUYECKUX NapameTpoB. Cpes TpaHc-
IMpyeTca ¢ onpeaeneHHon NepuoanyHOCTbIO.

Tabnnua 7. Popmat coobuieHus MarketDataIncrementalRefresh [X] ana kaHana Commons

Ter Mone Tun | OnucaHune
8 BeginString String R |HavanbHaAa cTpoKa. 3HayeHue Bcerga FIXT. 1.1
35 MessageType String R |Tun coobuieHus. 3HayeHne Bceraa x
1128 |ApplVerlD String R |Bepcusa coobuieHuna. 3HauyeHMe Bceraa 9
49 SenderComplD String R |MaeHTMdUKaTOp oTnpasuTens. 3HauyeHWe BCerga BEX
34 MsgSegNum int R [Homep coobuieHun
52 SendingTime int R |Bpems oTnpaBKu cooblieHuA
268 NoMDEntries length R |KonuuectBo 3anuceit B rpynne
83 > RptSeq int R |Homep obHoBNeHUA MHCTPyMeHTa. COOTBETCTBYET RptSeq[83]

B C006LI.I,eHVIM MarketDataFullSnapshotRefresh[W]

48 > SecuritylD int R |MaeHTMdUKaATOp TOProBOro MHCTPYMEHTA
22 > SecuritylDSource int R [UpeHTUdUKaTOP Nyna AMKBUAHOCTU
279 > MDUpdateAction int R

Tun obHoBNEHUNA. 3HAUYEHUA:

e 0 (gobasneHue);
* 1 (3ameHa);
e 2 (yoaneHue)

269 > MDEntryType char R Tun napametpa. 3HaYeHuUA:

e 2 (nocnenHAA caenka No UHCTPYMEHTY);

¢ 4 (LueHa NepBOI CAENKM 3a CECCUIO) - NPUXOANT TONBLKO
nocsne NepBoi CAENKK;

* 5 (nocnegHns caenka npeablaywen ceccun);
* 6 (pacueTHas LeHa NoCAeAHEro KANPUHTa);

¢ 7 (cAenKa c MaKCMMaNbHOW LEHOWM) - NPUXOAMUT TONbKO
€C/IY coBepLUeHa CAeKa C LeHo bonblueit, Yem npeabl-
AYLWan MaKcumasbHas;

* 3 (caenka c MUHMMANbHOM LLEHOM) - NPUXOAMUT TONbKO ec-
/1M cOBEPLUEHA CAE/KA C LEHO MeHbLLEN, Yem npeablay-
LWan MUHUMAbHASA;

* 9 (cpegHeB3BeLIEHHas UeHa);

* A (aucbanaHc 06bEMOB B ayKLMOHE 3aKpbITUA);
* b (TeKyLlLan LeHa pbIHKa);

¢ B (060pPOT B /IOTax MO CUCTEMHbIM CAE/KAM);

¢ ¢ (06beEM ayKUMOHA 3aKpbITUSA);

¢ 4 (0bOPOT CAE/OK MO LieHe ayKLUMOHa 3aKPbITUA B eAUHU-
Lax aKTMBa);

* f (TeKyLLL.aa KOTUPOBKaA);
* g (06opOT NoC/NeaHeN CAENKMN B BANKOTE LEHbI CAENKM);
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CoobuieHunsa B KaHanax

Ter

Mone

Tun

OnucaHue

* h (M3MeHeHMe TeKyLel LeHbl K oduLManbHOM LeHe 3a-
KpbITUA NpeablayLLero aHa);

* i (MMHMMAaNbHaA TEKYLLAA LEeHa);

* 5 (ueHa nocnegHen cAenku, yYTEHHOM B TEKYLLEN LieHe);

* k (opnumanbHana LeHa 3aKpbITUA NPeablayLWero gHsA);

* I (pblHOYHasA LeHa 2);

* m (pblHOYHasA LeHa 3);

¢ n (pacyeTHas LeHa NociegHero OCHOBHOTO K/MPUHTA);

* N (MMHMMaNbHaA LLeHa cnpoca);

* o (oboporT B 10Tax);

* 0 (MMHMManNbHaA LeHa NpeasoxeHus);

* p (060pOT B €ANHULAX aKTMBA);

* g (oboporT B BantoTe);

* r (06OPOT B eANHMLLAX aKTUBA NO CUCTEMHbIM CAENKaM);

* s (060opoT B Ba/ItOTE NO CUCTEMHbBIM CAE/KAM);

® t (KONMYEeCTBO BCEX CAENOK);

® 1 (KONYECTBO NOTOB B MOKYMKY);

* v (KOIMYECTBO /IOTOB B NPOAAMNKY);

® 1w (KOZIMYECTBO CUCTEMHBIX CAENOK);

* W (LeHa ayKuMOoHa 3aKpbITUSA);

® x (KO/IMYECTBO 3aABOK B MOKYIKY);

* v (KoNM4ecTBO 3aABOK B NPOAAKY);

¢ 7 (opnuManbHana TeKyLLan LeHa)

270

> MDEntryPx

decimal

LleHa. 3anonHAeTcA NpU MDEntryType [269] = 2, 4, 5, 7,
8/ 9/ fI Ill 6/ NI OI WI ZI kl II Inl jl il hl b

271

> MDEntrySize

int

O6bem. 3anonHAeTcA NpU MDEntryType[269] = 2, c, d, r,

SI tl OI pl ql XI yl ul vl W, Bl gl A

272

> MDEntryDate

int

[aTta obHoBNEHUA

273

> MDEntryTime

int

Bpemsa obHOB/EHMA

286

> OpenCloseSettleFlag

MultipleChar

N

MHAMKaTOp NPOMEKYTKa BPEMEHM, A/1A KOTOPOro pacCcuymTaH
napameTp. 3anoNHAETCA NPU MDEntryType[269] = 9, k, 2,
I, m. 3HayeHuA:

¢ 1 (ocHOBHa#A ceccusa);
* 4 (Npeablaywmi aeHb)

Bo3moskHa KoMbWHauua 3HaYeHunii. Pasgenntens — npoben.

Tabnnua 8. Popmat coobuieHns MarketDataSnapshotFullRefresh [W] gns kaHana Commons

Ter Mone Tvun 0 OnucaHune
8 BeginString String R |HayanbHaA cTpoKa. 3HayeHue Bcerga FIXT. 1.1
35 MessageType String R |Tun coobuieHuns. 3HayeHne Bcerga w
1128 |ApplVerlD String R |Bepcua cooblieHuns. 3HaueHue Bceraa 9
49 SenderComplD String R |WaeHTMdMKaTOp oTNpaBuTena. 3Ha4yeHue BCeraa BEX
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CoobuieHunsa B KaHanax

Ter Mone Tvun 0 OnucaHue
34 MsgSeqNum int64 R |Homep cooblieHun
52 SendingTime int R |Bpems oTnpasKK coobLLeHNA
48 SecuritylD int R |[MaeHTMdUKATOP TOProBOro MHCTPYMEHTA
22 SecuritylDSource int R |WaeHTMdMKaTOp Nyna AMKBULHOCTM
83 RptSeq int R |Homep obHoBAEHMA MHCTPyMeHTa. COOTBETCTBYET RptSeq[83]

B COO6LLI,EHVIVI MarketDataIncrementalRefresh [X]

893 LastFragment String R
Mpu3HaK cooblieHmns, nocaesHero B cepun, Kotopas Gopmupy-
€T cpe3 No aHHOMY MHCTPYMEHTY. 3HaueHun:
* Y (nocnegHee coobuieHune, cpe3 chopMmnpoBaH);
¢ N (coobuieHune He nocnegHee, cpes ewe He chopmmupo-
BaH);
268 NoMDEntries length R |KonunyecTBo 3anuceit B rpynne
269 > MDEntryType char R

Tun napameTpa. 3HaYeHus:

¢ 2 (nocnefHAA caenka no MHCTPYMEHTY);

* 4 (UeHa NnepBoOW CAENKM 3a CECCUIO);

e 5 (MnocnegHAna caenka npenblayLien ceccum);
¢ 6 (pacyeTHan LeHa NocaegHero KANPUHra);
* 7 (coenKka c MakKCMManbHOM LieHOM);

* 3 (caenKka c MMHMMANbHOM LEeHOW);

* 9 (cpegHeB3BelleHHan LeHa);

¢ b (TekyLan LeHa pbiHKa);

¢ c (06bem ayKLMOHa 3aKpbITUSA);

* £ (TeKyllas KOTUPOBKaA);

¢ n (pacyeTHas UeHa NnocnegHEero OCHOBHOIO KNMPUHTa)
® x (KO/IMYECTBO 3a8BOK B MOKYMKY);

* v (KonnuecTBO 3aABOK B NPOAAXKY);

¢ 1 (KOMYECTBO NIOTOB B MOKYMKY);

* v (KO/INYECTBO /IOTOB B NPOAAMNKY);

¢ w (KOANYECTBO CUCTEMHbIX CAENOK);

B (060OpPOT B 1OTAX NO CUCTEMHbIM CAENKAM);

r (060pOT B eAuHNLUax aktnea No CUCTEMHbIM cp,enKaM);

s (obopoT B BaNtoTE MO CUCTEMHbIM CAE/KAM);
* t (KoNnMuyecTBO BCEX CAENOK);

o (oboporT B foTax);

p (06OpOT B eAMHMLIAX aKTUBA);

q (06oporT B BantoTe);

* N (MMHMMAaNbHAA LLeHa cnpoca);

¢ 0 (MMHMManNbHaA LeHa NPeasioKeHns);
¢ W (LeHa ayKuMOoHa 3aKpbITUA);

z (odmumManbHas TekyLwan ueHa);

k (odruManbHan LeHa 3aKpbITUA NPeablayLero gHa);

g (06opoT NocnegHel caenku B BankoTe LieHbl CAENKN);

* T (pblHOYHasA UeHa 2);
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C

OO6LLI,6‘H MA B KaHanax

Ter Mone Tun O OnucaHune
* n (pblHOYHAA LeHa 3);
* A (ancbanaHc 06bEMOB B ayKLIMOHE 3aKPbITHA);
* 5 (ueHa nocneaHen cAenku, yHTEHHOM B TEKYLLEN LiEHE);
¢ i (MMHMManNbHaA TEKyLLan LeHa);
* h (M3MEHeHWe TeKyLLen LeHbl K odpuLManbHOM LeHe 3a-
KpbITUA NpeablayLLero aHA)
270 > MDEntryPx decimal N |LleHa. 3anonHseTca Npu MDEntryType [269] = 2, 4, 5, 7, 8,
9/ fI I’11 6/ NI OI WI ZI kl II m/ jl j‘I hl b
271 > MDEntrySize int N |O6bem. 3anonHAETCA NPU MDEntryType [269] = 2, ¢, r, s,
tl ol pl q XI yl ul VI WI BI gl A
272 > MDEntryDate int R |[OaTta obHOBNEHMA
273 > MDEntryTime int R |Bpems obHOBNEHMA
286 > OpenCloseSettleFlag MultipleChar |N

NHAWKaTOp NPOMEKYTKA BPEMEHMU, A1 KOTOPOro paccymTaH
napametp. 3anosHAeTCA NPU MDEntryType [269] = 9, k, 2,
I, m. 3HayeHwus:

* 1 (ocHOBHas ceccus);
* 4 (Npeablaywmnii aeHb)

Bo3moyKHa KOMBUHaUMA 3HaYeHU. Pasgenutens — npoben.

2.8. TakToBOEe coobLieHue

B cnyyae oTcyTcTBMA COO6LLEHNI B MOTOKE OOHOB/IEHUIT cCepBeEp OTNPaBAAET cooblieHne Heartbeat [0] C onpeaenex-
HOM nepuoaMyHocTblo. OHO NpefHa3HAYeHO A1A NOATBEPKAEHUA HAaNUUMA CBA3KU B KaHane. OTcyTcTBME cO0bLEeHN B
TeYeHWe ANMTeNIbHOTO Nepmnoaa 0603HavYaeT MMHo 3aaepPKKN, IMOO OTCYTCTBUE CBA3K B KaHase.

B cpese coobuieHne Heartbeat [0] MOXeT NPUMXOAUTL B OTAENbHbIX Cy4YasnX.

Tabnnua 9. Popmat coobuieHns Heartbeat [0]

Ter Mone Tun 0 OnucaHune
8 BeginString String R |HavanbHasa cTpoKa. 3HayeHue Bcerga FIXT.1.1
35 MessageType String R |Tun coobuweHuns. 3HaueHne Bcerga 0
1128 |ApplVerlD String R |Bepcusa coobuieHmsa. 3HayeHne Bcerga 9
49 SenderComplD String R |MaeHTUdUKaTOp oTnpasBuTens. 3HayeHne Bcerga BEX
34 MsgSeqNum int64 R |Homep coobuieHunn
52 SendingTime int R [Bpems oTnpaBKu cooblueHuma
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3. WWnto3 BoccTaHOBNEHMA COObLLLEeHUM

LLInto3 BOCCTaHOBAEHUA COOBLEHMM C PbIHOYHBIMW AAaHHBIMW MO3BOAET 3aNPOCUTL NEPECHIKY OOHOBNEHWI, ECAN OHU
611K yTepaHbl Npu nepecbinke no UDP.

MHTepdelic Wato3a BOCCTaHOBAEHNA NpeacTaBaseT coboi ynpolueHHyto Bepcuto FIX-wnto3a.

LLInto3 npuHMMaeT cTaHaapTHble FIX-coobueHus. Bce TpaHCIMpyeMble Wo30M CO0bLLEeHMA (CECCMOHbIE M NPUKNAAHbIE,
B TOM YMC/ie BOCCTaHaB/IMBaeMble COODLLLEHNA C PbIHOYHBIMU AaHHbIMM) 3aKOAMPOBaHbI COTMAcHO cTaHaapTy FAST.

[na BOCCTaHOBNEHUA COOBLEHMA C PbIHOYHBIMM AAHHBIMU KANEHTY HEOBXOAMMO NOAKNIOUMTLCA K LO3Y U 3aNpOCUTb
AManasoH coobleHnin. Homepa coobleHnii MsgSegNum[34] B NOTOKE BOCCTAHOB/IEHWSA COBMaAatoT C HOMepPamMu coob-
LeHNA B KaHae PbIHOYHbIX AaHHbIX.

3.1. dopmaT BoccTaHaBAMBaEMOro coobLLeHUA

FAST-COO6LLI,EHVIF|, TpaHCAnpyemble WNK30M, MOSTHOCTbIO UAEHTUYHDBI TEM, KOTOPbIE 6binn OTnpaBaeHbl paHee B COOTBET-
CTBYHOLLEM KaHane PbIHOYHbIX AaHHbIX.

Karkpoe FAST-coobuieHMe npeaBapaeTcs noc/iefoBaTeNibHOCTblo M3 8 6anT. OHa COoAep:KUT 3HayeHue Mo
MsgSegNum[34] B HEKOAMPOBAHHOM BMAE U NO3BOIAET y3HaTb HOMEP NOy4YEeHHOro coobueHns 6e3 geKkoanpoBaHus.

3.2. CeCCMOHHbIN YPOBEHDb

CeccroHHbIN ypoBeHb NoaobeH uHTepdelicy Toprosoro FIX-wnto3a (cm. AOKYMeHT TPaH3aKYUOHHbIU W03 MpomoKona
FIX).

FIX-ceccua yctaHaBanBaeTca B paMKax TCP-coeAMHEHUA MeXAY OLHMM LUNHO30M KAWEHTA U LIIIO30M TOPFrOBOM CUCTEMBI.
YyacTHuK FIX-ceccum ngeHtudunumpyetcs nonamm SenderCompID[49] M TargetCompID[56].

3.2.1. 3aronoBsoK U Tpeinep coobueHusn

Kaxaoe coobLieHne HauMHaeTcs ¢ 3aro/0BKa U 3aBepLUaeTca Tpennepom.

(DMKCVIpOBaHHyIO nosnunio B 3arosioBke KMMEKT TOJIbKO TpU NOJSIA: NepBbIM obasarenbHo naet none
BeginString[8]=FIXT.1.1, 32 HuMM cneayetr none BodyLength[9] K pganee MsgType[35]. 3HayeHuem
BodyLength[9] sABAAeTCA A/MHA cooblieHWs B HaliTax, KOTOpas BblUMCAAETCA HAuYMHaA C Tera, Cleaylolero 3a
BodyLength[9], 1 3aKaH4MBaA pasgenurtenem nepes CheckSum[10].

Tabnnua 10. dopmart 3aro/i0BKa coobLeHNS

Ter Mone 0 Tvn Jonyctumble OcobeHHoCTH
3HayeHwuA
8 BeginString R |String FIXT.1.1 MNepBoe none coobuieHunA
9 BodyLength R |Length JnunHa Tena coobleHuns B bantax
35 MsgType R |String Tun coobuieHuna
49 SenderComplD R |String NaeHTUdUKaTop oTnpasuTens
56 TargetComplD R |String NaoeHTndukaTop nonyyatens
34 MsgSeqNum R |SeqNum MopsKoBbIM HOMep cooblieHnn
52 SendingTime R |Timestamp Bpemsa nepeaaun coobuieHma

Tpeiinep coobweHna coctout us Tera CheckSum[10], B KOTOPbIM 3anucbiBaeTcA TpexbailTHaA NpocTan KOHTPOIbHAA CyM-
Mma.
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Tabnuua 11. dopmar Tpelinepa coobuieHmns

Ter Mone O Tun OcobeHHOCTHU

10 CheckSum R |String KoHTposibHas cymma coobuieHms (Tpu 6aliTa)

3.2.2. NopAaaKoBbin HOMep coobueHna MsgSegNum

[na yoobctea nosb3osaTena B OTNPaBAAEMbIX COOBLLEHNAX YKa3blBalOTCA NOPAAKOBble HOMepa CooblieHuid B none
MsgSeqNum|[34] cOrnacHo npasuaam obblyHOM ceccuu. B Kaxaoi FIX-ceccn Homepa HauMHAOTCA C e4UHULbI.

Homepa B npucblaembiX KIMEHTOM COO6LLI,€HVIF|X UTHOPUPYIOTCA.

B nepecbliaeMbix FAST-co0bLLEHUAX NOPALKOBLIN HOMEpP MsgSegNum[34] COOTBETCTBYET HOMEPY OPUIMHANBHOIO CO-
06LeHuns, KoTopoe 6bl10 OTNPABNEHO PaHEe B COOTBETCTBYIOLEM KaHaNe PbIHOYHbIX AAHHBbIX.

3.2.3. UlHnyuanmnsauyma ceccum

Logon [A] — cooblyeHMe, MHULUMUPYIOLLLEE CECCUIO UK NOATBEpKAatolee ee Havano. Mocne yctaHoBneHus TCP-coean-
HEHWA MHULMATOP CECCUU (KAMEHT) OTNPaBAAET 3TO COOBLLEHNE N OXKMAAET B OTBET Tak»Ke Logon [A].

MonyyeHne KOPPEKTHOro cooblieHna Logon [A] BCEraa Bbl3blBaeT OTNPaBKYy OTBETHOrO Logon [A]. Jllobaa ownbKa B
coobueHnmn Logon [A] BbI3bIBAeT Pa3pbiB COEAUHEHMS.

Tabnnua 12. Popmat coobuweHns Logon [A]

Ter Mone 0 Tvn Jonyctumble OcobeHHoCTH
3HayeHuA
98 EncryptMethod R |Int 0 LWndposaHue He Nnoaaep*knBaeTca
108 HeartBtInt R |Int MHTepBan oxmngaHma. 3HavyeHue B ce-

KyHAax. PekomeHgosaHo: ot 20 go 30

554 Password R |String Maponb normHa

1137 |DefaultApplVerID R |String 9 Bepcua npoTtokona: FIX50SP2

3.2.3.1. TaKkTOBble coobLieHusn

[NA KOHTPO/A COCTOAHMA COeANHEHMA KUEHT U cepBep 0bMeHUBaOTCA CO0BLLEHNAMU Heartbeat [0]. 9To coobuieHne
O0/IKHO 6bITb OTNPABAEHO CTOPOHOM B C/lyYae, eCM OHa He nepegaBana HUKaKMX coobLeHN (ceccMoHHOro Anbo npu-
KNa4HOro ypoBHA) B TeYEHUE UHTepBana OuAaHus. enaemoe 3HayeHWe MHTepPBana OXUAAHUA HeartBtInt [108]
KJAMEHT yKasblBaeT B coobLeHnn Logon [A]; peKoMeHayemoe 3HadeHne — ot 20 o 30 cekyHA.

Mpu oTcyTcTBUM COOBLWEHNI B TeYeHWe WHTepBana, bosbliero yem HeartBtInt[108], OyaeT oTnpasneH 3a-
npoc TestRequest[1l] C MAEHTUPMKATOPOM TestReqID[112]. B OoTBET Ha 3anpocC AO/KHO MPUNTM coobuieHune
Heartbeat [0] c nofem TestReqgID[112], COAEPKALLMM TOT XKe naeHtTuduKaTop. Mpu OTCyTCTBUM OTBETA HA ITOT 3a-
npoc (Mamn apyrux coobLieHuiA) B Te4eHUe MHTepBaia OXUAaHMA cepBep pa3pbiBaeT coeanHeHne, NpeaBapuTesibHO 13-
Bewan 06 aTom KaneHTa coobueHmem Logout [5].

B cnyyae ecnm KAMEHT He KefaeT OTNPaBAATb U NOoAyYaTb TaKTOBbIe coObLLEeHNA B pamKax 3Toi FIX-ceccun, cneayer yKa-
3aTb HO/Ib B N0/1e HeartBtInt [108].

Tabnnua 13. dopmat coobuweHuns Heartbeat [0]

Ter Mone O Tun OcobeHHOCTH

112 TestReqID C |String NaeHTUdPUKaTop 3anpoca TestRequest [1], HA KOTOPbIA AaH-
Hoe coobLLeHNe ABNAETCS OTBETOM
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Tabnnua 14. dopmat coobuweHns TestRequest [1]

Ter Mone O Tun OcobeHHOCTHU

112 TestReqID R |String NaeHTuduKaTop gaHHOro 3anpoca

3.2.4. 3aBepLieHue ceccum

Logout [5] — coobLieHNe, UHULMUPYIOLLLEE AN MOATBEPKAAIOLLEE 3aBEPLUEHME CECCUM, BbICbINAETCA NPU AAUTENIbHOM
OTCYTCTBUM co0bLeHM (cm. 3.2.3.1); Npu NoNyYeHUM COOBLLEHNA C HOMEPOM, MEHbLLE OXKUAAEMOTO.

MpuunHa OTKNOHEHUA YKa3aHa B Tere SessionStatus[1409]. B none Text [58] MOXET COAEpPKATbCA OTYET O NPUYNHE
3aBeplieHna ceccuun.

Tabnnua 15. Popmat coobueHuns Logout [5]

Ter Mone O Tun Jonyctumble OcobeHHoCTH
3Ha4yeHuAa

Yucnoson KOA NPUYMHBbI. 3anonHaeTca
TO/IbKO CepBepom

1409 |SessionStatus N |Int 5 (HeBepPHbI 10MMH

WAV Naponsb),

5000 (HapyLweH npo-
TOKoN obmeHa coo6-
LeHMAMM),

5002 (OoTCyTCTBUE aK-
TUBHOCTM KNMEHTA),

5003 (ocTaHOBKa cep-
Bepa),

5200 (NIOrMH yxXKe
MMeEeT aKTUBHYIO cec-
cuio)

58 Text N |String MpnunHa 3aBepLieHma ceccum

3.2.5. OTKNOHEeHue coobeHusn

COO6LLI,€HME Reject [3] BbICblNaeTca B OTBET Ha noboe HEKOPpPEKTHOEe COO6LLI,€HME (HeBepHO nepenaHHoe nan Henpa-
BUNIbHO Cd)OpMMpOBaHHOG), npuwealwiee ot I'IpOTVIBOI'IOﬂO)KHOVI CTOPOHDI. rlpVILWIHaMVI OTKZIOHEHNA MOTYT ABNIATbCA: OT-
cyTcreue obasatenbHOro nona, HeKOpDEKTHbIVI T™n COO6LLI,€HVIH, HeBEpPHaA A/InHa COO6LLI,9HVIF|, HeKOppeKTHbIVI TN AaH-
HbIX U T.A. Tak»Ke BCce C006U.l,eHMF| CECCMOHHOro ypoBHA C HeBEPHbIM 3Ha4YeHNEM Nto60ro Nons OTKAOHSAIOTCA COOGLIJ,EHVIGM
Reject.

[na noeHTMOKALMM OTKNOHAEMOro coobLLEeHWsA cepBep 3ano/HsAeT noje RefSegNum([45] HOMEPOM OTK/IOHAEMOTO CO-
obuweHus. Ecnv cepsep 06HapyKUI HEBEPHOE 3HaYeHWe onpeaesIeHHOro Nos, To Ter byaeT yKasaH B RefTagID[371].
Mone SessionRejectReason[373] MOMXET COLEPKATb KOZ, MPUUNHY OTKIOHEHUSA, @ NoJsie Text [ 58] — TEKCT OLIMBKM.

Tabnuua 16. dopmart coobuieHna Reject [ 3]

Ter MNone O Tun Jonyctumble OcobeHHOCTH
3Ha4yeHuA
45 RefSeqNum R |SeqNum Homep oTKnoHAemoro coobuieHunn
371 RefTagID N |Int Ter, 3HaYeHNEe UK Hannyme KOToporo

Bbi3Ba/10 OLUVI6Ky

372 RefMsgType N |String Tun oTKNOHAEMOro coobLleHns
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Ter Mone 0 Tun Jonyctumble OcobeHHoOCTU
3HayeHuA

373 SessionRejectReason N |Int MpnunHa OoTKNOHEHMA

0 (HEKOPPEKTHbIN HO-
mep Tera);

1 (oTcyTcTBYET 0653a-
TeNbHbIN Ter);

2 (HegoONyCTUMbIN B
[aHHOM COOBLLeHUN
Ter);

4 (Ter 6e3 3HaueHusA);

5 (Ter ¢ HegonycTU-
MbIM 3HaYeHuem);

6 (Ter co 3HaYeHnem
HeBepHOro TMna AaH-
HbIX);

11 (HEKOPPEKTHBbIN
TMN coobueHuns);

13 (Ter nosTOpAeTCA
B CO0bLLEeHUN);

14 (ter CheckSum[10]
YKa3aH He Ha cBoem
mecTe);

15 (Ter u3 rpynnbl
YKa3aH He Ha cBoem
mecTe);

16 (HEBEPHO yKa3aHo
KOJINYeCcTBO 3anucen

rpynnbi)

58 Text N |String OtueT 06 ownbKe

3.2.6. Pa3pbiB coeguHeHUA

TCP-coegnHeHne 6yaeT pasopsBaHO MPWU NOAYyYEHMM cOOBLLEHMA C OLWMBKOM B OAHOM W3 Tpex MnepBbiXx nosen
(BeginString[8], BodyLength[9] U MsgType [35]) Wau nonydyeHnn coobuieHmsa Logon [A] C HEBEPHOM CTPYKTYpOW
nonen nnu HeBepPHbIMU 3HAYEHUAMMN.

3.3. MpuKknagHoi ypoBeHb

3.3.1. 3anpoc nepecbi/IKU COO6LLEHUMA

Ons 3anpoca coobuweHnit ¢ pbIHOYHBIMWU OAHHBIMM, KIMEHTY clefyeT HanpaBuTb B L3 TOProBOM CUCTEMbI 3amnpoc
ApplicationMessageRequest [BW], YKa3aB B Hem ugeHtudukatop FAST-KaHana M gManasoH HOMEpPOB 3anpaluu-
BaembIx coobuweHnin. MaoeHTndurkaTopbl KaHana FAST U MaKCMManbHOE KOIMYECTBO HOMEPOB 3anpallMBaeMblX CO06-
LWeHM npuBeaeHbl B AOKyMeHTe Cemesgoe rnodKaw4eHue. [Ana onpefeneHns AuManasoHa HY)KHO 334aTb NEPBbIA U
nociegHUn Homep B NosAx ApplBegSegqNum[1182] U ApplEndSegNum[1183] COOTBETCTBEHHO; A/1A 3anpoca op4-
HOro cooblieHnA cneayeT BBECTM OAMHAKOBble 3HayYeHus. Mpu yKasaHUMM KAMEHTOM ApplBegSegNum[1182]1=0 wu
ApplEndSegNum[1183]=0 W03 nepewwnet coobweHns HaunHaa ¢ HaMMeHbLLEero AOCTYNHOro Homepa. Ecam TonbKo
B Nnosie ApplEndSegNum[1183] yKa3aHO 3HA4YeHWe HO/b, TO B OTBET HA 3aMpoC cepBep nepeLusieT Bce coobuieHns 3a
TEKYLLYIO CeCCUI0 HaYMHanA ¢ Homepa ApplBegSegNum[1182]. ECM KNMeHTY HeobxoAnMO 3anpocuTb 6osbluee Koaunye-
CTBO COODOLLEHMI YeM AONYCTUMO, TO CNeayeT OTNPaBUTb HECKO/IbKO NOCAeA0BaTe/IbHbIX 3anpocos. Mpu 3TOM HOBbIN 3a-
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npoc, NPUC/IaHHbIM 40 OKOHYaHMA NepPecbIIKM LW/TH030M COObLLLEHMIA NO NpeablayLLemy 3anpocy, byaeTt oTKAOHEH. Takum
o6pa30M, BCE€ BO3MOXHblIE CNy4Han nepevyncneHbl HUXKe:

1. ApplBegSegNum[1182]=n, ApplEndSegNum[1183]=m — 3anpoc coobweHnincn gom,

2. ApplBegSegNum[1182]=n, ApplEndSegNum[1183]=n — 3anpoc coobuieHuns n,

3. ApplBegSegNum[1182]=0, ApplEndSegNum[1183]=n — 3anpoc coobLieHni Ha4YMHasA C HAMMEHbLLErO AOCTYnN-
HOro Homepa fo n,

4. ApplBegSegNum[1182]=n, ApplEndSegNum[1183]=0 — 3anpoc COObLEHNI HAYMHAA C N A0 NOCAeAHEro oo-
CTYMHOrO HOMePa, HO He 6oJIblLEe, YeM MAaKCUMAJIbHO JOCTYMHOE KOJIMYECTBO,

5. ApplBegSegNum[1182]=0, ApplEndSeqgNum[1183]=0 — 3anpoc BCEX AOCTYMHbIX COOOLIEHMI, HO He Bosblue,
YemM MaKCMMaNbHO JOCTYMHOE KOANYECTBO.

B TEKyU.LeVI BEPCUN BO3MOXKHO 3anNpoOCUTb TOZIbKO OAUH ANana30H OAHOro KaHana.

Mocne OTNPAaBKU 3anpocCa KAUEHTY Cneayet OXnaaTtb nonyyvyeHua COOGIJJ,eHVIl\;I C PbIHOYHbIMW O@HHbIMU M/VIHM oT4yeTa
ApplicationMessageRequestAck [BX].

Tabnnua 17. dopmat coobuweHuns ApplicationMessageRequest [BW]

Ter Mone O Tvun Jonyctumble OcobeHHOCTH
3HaYyeHusA
1346 |ApplReqID R |String NpeHTndunkaTop 3anpoca
1347 |ApplReqType R |Int 0 (nepe3anpoc coo6- Twun 3anpoca
LLEeHMI)

1351 |[NoApplIDs R |NumInGroup ] KonunyecTtso 3anuceit B rpynne
ApplIDRequestGroup

1355 |RefApplID R |[String NaoeHTndurkatop FAST-kaHana

1182 |ApplBegSeqNum R |SegNum Homep nepBoro coobuieHms 3anpatuu-
BaeMOro guana3oHa

1183 |ApplEndSeqgNum R |SegNum Homep nocneaHero coobuweHuna 3anpa-
LUMBAEeMOro AnanasoHa

3.3.2. OT4yeT 0 BbINO/NIHEHUM 3anpoca

OTyeT ApplicationMessageRequestAck [BX] MbO 3aBepLIaET BbINONHEHWE 3aMpoca (NepeckIaKy 3anpoLLeHHbIX CO-
obueHnin), N1Mbo OTKNOHAET 3anpoc ApplicationMessageRequest [BW].

B cnyyae ycnewHoro BbiNoHeHWA 3anpoca (ApplResponseType [1348]=0) B OTYETE yKa3aHO KOIMYECTBO NepecnaHHbIX
coobleHui. B cnyyae oTK/IOHEHMA 3anpoca (ApplResponseType [1348]=1 UM 2) OTYeT ByAeT cogepKaTb NPUUNHY
OTK/IOHEHUA ApplResponseError[1354].

U3-30 mexHosozu4eckoli 3a0epicKu nepedaqu OaHHbIX U3 CEpBUCA 8EWAHUA PbIHOYHbIX OQHHbIX 8 W03 80C-
CMaHoeneHus Hekomopble coobuweHus Mo2ym OKa3bi8eamsCa HedocmynHeIMU npu nepesanpoce. Ecau 8 omye-
me 3HavyeHue ApplEndSeqNum[1183] meHbuwe yKa3aHHO20 8 3anpoce, mo caedyem 3anpocums HerosayYeHHble
coobuweHus nosmMopHo.

Tabnnua 18. Popmat coobuweHuns ApplicationMessageRequestAck [BX]

Ter Mone 0 Tvn Jonyctumble OcobeHHoCTH
3HaYeHuA
1353 |ApplResponselD R |String NaeHTndUKaTop oTBeTa Ha 3anpoc
1346 |ApplReqlD R |String NaeHTuduKaTop 3anpoca
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Ter Mone 0 Tun Jonyctumble OcobeHHOCTU
3HAYeHuA
1347 |ApplReqType R |Int 0 (Nepe3anpoc coo6- Twun 3anpoca
LLEeHMI)
1348 |ApplResponseType R |Int 0 (3aMPOC NONHOCTBIO Tun oTBeTa. B cnyyae oTK/IOHe-
VAOBAETBOPEH); HUA NPUYMHA YKa3aHa B nose
ApplResponseError[1154]
1 (3anpoc oTKOHEH
— KaHan He HallaeH);
2 (3anpoc oTKNOHEH
— He HangeHbl 3a-
npawmnsaemble coob-
LeHuns)
1349 |ApplTotalMessageCount |R |Int Konunyectso coobuieHnin, nepeaaHHbIX
B pe3y/ibTaTe 3anpoca
1351 [NoApplIDs R |NumInGroup 1 KonnuecTtso 3anucei B rpynne
ApplIDRequestGroup
1355 |RefApplID R |String NaeHTudukatop FAST-kaHana
1182 |ApplBegSeqNum R |SegNum Homep nepBoro coobuieHmsa 3anpaLum-
Baemoro g1ana3oHa
1183 |ApplEndSegNum R |SegNum Homep nocnegHero cooblieHusn, nepe-
AaHHOro no 3anpocy
1354 | ApplResponseError N |Int MpunymnHa OTKNOHEHUA 3anpoca

0 (HecywecTeytOLLNIA
NoToK);

1 (HegoCTYMHbIE HO-
Mepa coobuieHni);

2 (HegocTaToO4YHO
npas gocTyna)
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MpunoxxeHue A. Koabl ounb0oK

Tabnunua 19. Tabanua c onMcaHMem Kogos oWwnboK

Koa OnucaHue
0 Ok
5 MmeeTcA He3anONHEHHbIN Tar.
100 3anosHeH AULWHKUIA TaT.
999 BHyTpeHHAA owmnbKa.
1000 HeBepHbIA NOrUH.
1001 HeBepHbIA MHCTPYMEHT.
1002 HesepHbiii client_id.
1003 HesepHbIli napametp member_id.
1004 HesepHbIli napameTp account.
1005 HeBepHaAa KAMeHTCKaAa rpynna.
1006 HeBepHbI Nyn IMKBUAHOCTU.
1007 UHCTpYyMeHT He TopryeTca.
1008 HeBepHble napameTpbl MapLIpyTM3aLnm.
1100 HeBepHoe HanpaBaeHue 3aABKU.
1101 HeBepHas ueHa.
1102 HeBepHbIli napameTp price_extra.
1103 HeBepHbIli 06bEM.
1104 HeBepHbIli napameTp amount_extra.
1105 HeBepHbIl TUM 3aABKU.
1106 HesepHbili napametp time_in_force.
1107 HeBepHbIli napameTp passive_only.
1108 HesepHbIli napameTp auto_cancel.
1109 HesepHbiii napamertp flags.
1110 HesepHbili napameTp mode.
1111 HesepHbili napametp clorder_id.
1112 HesepHbIli napameTp orig_clorder_id.
1113 HesepHbili napameTp prime_exchange.
1114 HeBepHbili napameTp date_expire.
1115 HeBepHbIli napameTp comment.
1200 HeBepHbIl cEerMeHT.
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1201 HeBepHblii napameTp extral.
1202 HesepHbiii OTC Kog, UHULMATOPA aApPECHOM 3aABKU.
1203 HesepHbiii OTC Kog, KOHTpareHTa aApecHOM 3aABKU.
1204 HeBepHbIli TUN 33ABKM AN1A UHCTPYMEHTA.
1205 HeBepHbIli TUM 3a8BKM 415 Nyaa ANKBULHOCTMU.
1206 HeBepHbI TN 3aABKN AN YKa3aHHOIO KAMEHTa.
1207 HeBepHada ueHa AnA TMNa 3aABKU.
1208 HeBepHbIli 4ONONHUTENbHbIN 06BEM N5 TUNA 3aABKMN.
1209 HesepHbili napameTp time_in_force gns Tmna 3aasku.
1210 HesepHbili napametp flags gns Tvna 3ansku.
1211 HeBepHbIi UHCTPYMEHT A5 PEXKMMA NEPECTAHOBKM 3aABKMN.
1212 HesepHbili napameTp member_id ansa peknma nepectaHOBKU 3asiBKMU.
1213 HesepHbili napameTp client_id ana pexknma nepectaHOBKM 3asBKMU.
1214 HeBepHbIli napameTp account 418 peXnMma nepecTaHOBKM 3asBKMU.
1215 HeBepHO yKa3aHbl MapameTpbl OTK/IOHAEMOW BCTPEYHOWN aZpecHOM 3aaBKMN.
1216 HeBepHble napameTpbl KOMaHAbI MepecTaHOBKU 3aABKWN.
1217 HeBepHbIli napameTp time_in_force gna MHCTpymeHTa.
1218 HeBepHbIli pexxnum nepectaHOBKWU 3aABKU A5 0TMHA.
1219 HesepHbili napametp flags gns aykumoHa.
1300 3anonHeHbl 06a napametpa orig_clorder_id v order_id.
1301 MosTopeHue clorder_id ana normHa.
1302 LleHa BHE IMMMUTOB NO UHCTPYMEHTY.
1303 HepocTynHbi Ana KAWEHTa TUN 3a8BKU.
1304 HepocTynHbIn ana nyna NIMKBUAHOCTU TUM 3aABKMU.
1305 HepocTynHbIn ANA mapLupyTM3aumm ocTaTka No yKasaHHOMY MHCTPYMEHTY Nya IMKBUAHOCTW.
1306 YKasaHHbIM Ny IMKBUAHOCTU HELOCTYMEH A8 KANEHTA.
1307 YKa3aHHbI/ TUM 3a8BKM HEAOCTYMNEH A5 YKa3aHHOIo MHCTPYMEHTa.
1308 JlornH He nmeeT NpaBa CHMMATb 3aABKM YKasaHHoro TKC.
1309 JlornH He MmeeT Npasa nepeasuratb 3aaBKK yKasaHHoro TKC.
1310 JIOrMH He MeeT NpaBa OTK/IOHATb AAHHYIO 3aABKY.
1311 K yKa3aHHOW 3asaBKe NpUMeHATCA KomaHaa Replace.
1312 3anBKa, KoTopas bblia oTnpasneHa A0 cb6os B TOProBoi CUCTEMbI, @ MOAYYEHA YrKe NOCAE BOCCTAHOBNEHUA
CUCTEMBI.
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1313 HepocTynHbi Ana AMMUTUPOBAHMA UHCTPYMEHT.

1314 JIorMH He UMeeT NpaBa UCMO/1b30BaTb AAaHHOE 3HaYeHue napameTpa mode.

1315 YYacTHUKY KAMPUHTa BbICTaBAEH 3aMpeT Ha OTNPABKY 3aABOK B AAHHbIW Ny IMKBUAHOCTH.

1316 YYacTHWKY TOProB BbICTAB/IEH 3aMPET HA OTMPABKY 3aABOK B A@HHbIN Ny IMKBUAHOCTY.

1317 BbicTaBneH 3anpeT Ha OTNPaBKy 3aABOK C AAaHHOrO IOrMHa.

1318 KnneHTy BbICTaB/IEH 3aNpeT HA OTMNPABKY 3aABOK C 4AaHHOrO /IOrMHa.

1319 TKC BbICTaB/ieH 3anpeT Ha OTMNPaBKY 3aABOK C AAaHHOrO IOTMHa.

1400 MHCTPYMEHT He AOCTyNneH ANa MapKeT-Menkepa.

1401 HeT npas ToprosBatb AaHHbIM MHCTPYMEHTOM.

1402 HeT npaB Ha yKa3aHue onuMn He CBOAUTb C MapKeT-MeKepom.

1403 Y KnneHTa HeT NpaB ToproeaTtb ¢ gaHHoro TKC.

1404 Myn NMKBMAHOCTM He A0CTYNeH AAA AaHHOro mapLpyTmsaTtopa.

1500 YKasaHbl pa3Hble naeHtuoumkatopsl te_id.

1501 YKa3saH HeBepHbIN naeHtTudmKatop te_id.

1502 3anpoc nony4yeH Bo Bpema 06HOBEHNA NapaMeTPOB OrpaHUYeHHOro obecneyeHums.

1700 Y norvHa HeT NpaB AnA UCNO/1Ib30BaHUA OrpaHNYeHHOro obecneyeHms.

1701 Y K/MeHTa HeT NpaB ANA UCNOAb30BaHUA OfPaHUYeHHOro obecneyeHus.

1702 Y KNMEHTCKOWM rpynnbl HET NpaB A/1A UCNOb30BaHUA OrpaHUYeHHOro obecneyeHms.

1703 Y TKC HeT npaB 4/1A UCNO/Ib30BaHWUA OrPaHUYEHHOro obecrneyeHus.

1704 Y rnasHoro TKC HeT npaB A1 UCMNONb30BaHUA OrpaHUYeHHOoro obecneyeHus.

1710 HeBepHble napameTpbl OrpaHUYEHHOro obecneyeHns ana KAMeHTa.

1711 HeBepHble NnapameTpbl OrpaHUYEHHOro obecrneyeHus 4nA rpynnbl KIMEHTOB.

1712 HeBepHble napameTpbl orpaHndeHHoro obecneverns ana TKC.

1713 HeBepHble napameTpbl orpaHMYeHHoro obecneveHma ana rnasHoro TKC.

1714 KomaHza M3MeHeHMA NapameTpoB OrpaHMYeHHoOro obecnevyeHns 4na KNMeHTa NoayYyeHa BO Bpems BbINon-
HEHWA NpeaplayLLeit KoMaHabl.

1715 KomaHza nsmeHeHMa napameTpoB OrpaHMYeHHOro obecrnevyeHmns 41A KIMEHTCKOW Fpynnbl NOAy4YeHa BO
BPEMS BbINOJIHEHMA NpeablayLLe KOMaHabl.

1716 KomaHaa nsmeHeHus napameTpoB orpaHMyYeHHoro obecneveHumsa ana TKC nonyyeHa BO BPeMS BbIMNOJHE-
HUA NpeablayLen KOMaHabl.

1717 KomaHza n3ameHeHMa napameTpoB orpaHMyYeHHoro obecneyenmsa ana rnasHoro TKC nonyyeHa Bo Bpems
BbINOJIHEHWA NpeablayLein KOMaHAbI.

1720 HeBepHbIi AMMUT A5 OrpaHMYeHHOro obecneyeHus.

1721 HeBepHbIA AMMUT MO MHCTPYMEHTY ANA OorpaHuYeHHoro obecneyeHus.
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1722 HeBepHbIli AMMUT MO 3aABKe A8 orpaHMYeHHOro obecnevyeHus.

1723 HeBepHbI 4ONOAHUTENbHBIN TUMUT 418 OFpaHUYeHHoro obecneyeHus.

1750 He BbINONHAETCA AMMUT ANSA OFPAHUYEHHOTO obecneyeHmns Ha YPOBHE KAMEHTa.

1751 He BbINONHAETCA IMMUT NO MHCTPYMEHTY AN1A OrpaHUYeHHOro obecneyeHns Ha ypoBHE KAWEHTA.

1752 He BbINONHAETCA AMMUT NO 3aABKE AN OFPAHUYEHHOro obecneyeHns Ha YPOBHE KMEHTa.

1753 He BbINONHAETCA LONONAHUTENBHBIN IMMUT ANS OFPAaHUYEHHOTo obecneyeHuns Ha YPOBHE KAMUEHTa.

1754 He BbINONHAETCA AMMUT ANA OFPAaHNYEHHOro obecneyeHms Ha YPOBHE KAMEHTCKOM Fpynmbl.

1755 He BbINONHAETCA IMMUT NO MHCTPYMEHTY A5 OrPaHUYEHHOro obecneyeHns Ha YPOBHE KAMEHTCKOM rpyn-
nbl.

1756 He BbInONHAETCA AMMUT NO 3aABKe AN OFPaHUYEHHOro obecneyeHmns Ha YPOBHE KAMEHTCKOM rpynnbl.

1757 He BbINONHAETCA LONONAHUTENBHBIV IMMUT A5 OFPAHUYEHHOIO obecneyeHns Ha YPOBHE KAMEHTCKOM rpyn-
nbl.

1758 He BbINONHAEGTCA IMMUT A5 OrpaHMYeHHOro obecrneyeHmna Ha ypoBHe TKC.

1759 He BbINONHAETCA IMMWUT MO MHCTPYMEHTY A1 OrpaHuYeHHoro obecneyeHnsn Ha yposHe TKC.

1760 He BbINONHAETCA IMMUT NO 3aABKe A5 OrpaHMYeHHOro obecneveHuns Ha ypoBHe TKC.

1761 He BbINONIHAETCA AOMNONHUTENbHbIM AMMUT 1A OrpaHUYeHHoro obecneyeHus Ha yposHe TKC.

1762 He BbINONHAETCA IMMUT AN5 OrpaHMYEHHOro obecneyeHus Ha ypoBHe rnaBHoro TKC.

1763 He BbINONHAETCA IMMUT MO MHCTPYMEHTY AN1A OrpaHUYeHHoro obecneyeHna Ha yposHe rnasHoro TKC.

1764 He BbINONHAETCA IMMUT MO 3aABKe A5 OrPaHMYEHHOro obecrneyeHuns Ha ypoBHe rnaBHoro TKC.

1765 He BbINoNHAETCA AOMNONHUTENbHbIA NMMUT ANA OrpaHUMYeHHOro obecneyeHns Ha ypoBHe rnasHoro TKC.

1766 Y KIMEeHTa UMeIoTCA aKTUBHbIE 3aABKM OFpaHUYEHHOro obecneyeHus.

1767 Y KNIMEHTCKOWM rpynnbl MMEITCA aKTUBHbIE 3asiBKM OrpaHUYeHHoro obecnevyeHus.

1768 Y TKC nmetoTca akTUBHbIE 3aABKM OFpaHUYeHHOro obecneyeHus.

1769 Y rnaBHoro TKC nmetoTcs aKTMBHbIE 3a5iBKM OrPaHMYEHHOro obecneyeHus.

1770 dyHKUMOHAN orpaHMYeHHOro obecrneyeHnsa NPUOCTAaHOB/EH Ha YPOBHE K/IMEHTa.

1771 PyHKLMOHaN orpaHMYeHHoro obecnevyeHna NPMOCTaHOBNEH HAa YPOBHE rPynnbl KIMEHTOB.

1772 dyHKUMOHAN orpaHMYeHHOro obecneyeHUsa NPUOCTaHOBAEH Ha ypoBHe TKC.

1773 @DyHKUMOHAN OrpaHMYEeHHOro obecrnevyeHnsa NPUOCTAHOB/IEH Ha YPOBHe rnasHoro TKC.

1780 YKasaH HeBepHbI Nya IMKBUAHOCTU A/1A OrpaHuYeHHoro obecneyeHums.

1980 HesepHbIli napameTp stages B none info.

2100 HesepHas napa (member_id, account).

2200 HeT npaB Ha NOCbINIKY OCHOBHbIX TOProBbIX MPUKA30B.

2300 HeT npaB Ha BbICTaB/IEHME 3asBKM 6e3 NPOBEepPKM JOCTAaTOYHOCTH.
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2400 HeT npaB Ha yaaneHue 3aaBKu.

2600 HeT npas Ha BbICTaBieHUe AMmuTa BupTyanbHomy TKC.

2601 HeT npaBs Ha BbICTaB/NIEHNE INMUTA KNUEHTY.

2602 HeT npaBs Ha BbICTaBNEeHME IMMUTA FPYNNE KAUEHTOB.

2603 HeBepHbIli napameTp type.

2604 HeBepHblii napameTp value.

2605 CoBnageHune napameTpos type.

2700 HepocTaTouHO CpeacTB Ha YPOBHE KANEHTA.

2701 HenocTaToYHO aKTMBOB Ha YPOBHE K/MEHTa.

2702 HepnocTaTo4yHO CpeacTB HA YPOBHE rpynnbl KAMEHTOB.

2703 HenocTaTouHO aKTMBOB HA YPOBHE rPynnbl KJIMEHTOB.

2704 HepocTtaTo4HO cpeacts Ha yposHe TKC.

2705 HepocTtaTo4uHO aKTMBOB Ha ypoBHe TKC.

2706 HepocTtaTouyHO cpeacTs Ha ypoBHe rnasHoro TKC.

2707 HepnocTaTo4uHO aKTMBOB Ha ypoBHe rnasHoro TKC.

2708 HepoctaTouHO cpeacTB Ha YPOBHE YYaCTHUKA KAMPUHTa.

2709 HenoctaTouyHO 3a6/10KMPOBAHHbIX aKTUBOB.

3000 3asnBKa OTBEPrHyTa ayKUMOHOM (He 6blJ10 HU CAe/0K, HU NOCTaHOBKM B oMepesb 3aABOK BCeACTBUE TOTO,
YTO TUN 3aABKK 'pbIHOYHAA' K 'niumnutHan 10C').

3001 3anBKa OTBEPrHYTa ayKLMOHOM (He BbINI0 HW CAE/NOK, HY MOCTaHOBKM B 04epesb 3asBOK BC/1eACTBUE BO3-
MOXKHOM KpOCC-CAEeNKM).

3002 3anBKa OTBEPrHyTa ayKUMOHOM (He 6blJ10 HU CAE/0K, HYM NOCTAaHOBKM B 0Mepeb 3asABOK BC/eACTBME BO3-
MOKHOTO BUAMMOTO NepeceyeHns odepeam 3aaBok).

3003 YKa3aHHasA KNMEeHTCKas 3afBKa He HaliaeHa.

3004 HaliaeHa akTnBHan 6/10KMPOBKa MO YKa3zaHHOMY MHCTPYMEHTY.

3100 TKC nokynatens un TKC npogasua He MMELOT NPU3HaKa KOHBEPCMOHHOIo 6aHKa.

3911 HesepHbili naeHTnduKaTop te_id.

4000 B KnMeHTCKOM 3anaBKe yKasaHa naowaaka ECN, Ho MnM oHa HeaKTUBHA, UM HEAKTUBEH HM OAMH U3 NyN0B
JNIMKBUAHOCTMU.

4001 B 3anaBKe yKasaH Nyn IMKBUAHOCTU, N OH HEAKTUBEH.

4002 3anBKa NPUHYAMTEIbHO MapLUPYTU3UPYETCA HA Ny IMKBUAHOCTU, KOTOPbIM HeAOCTYNeH. BO3MOXKHO, npu
OTK/IOHEHWW 3a8iBKM TOProBOM CUCTEMOM MO PUCKaM.

4003 KnneHT He 3aperncTpmMpoBaH Ha BCex nyaax IMKBUAHOCTU, AOCTynHbIX ana ECN.

4004 KNneHT He 3apernctTpnpoBaH B TOProBoi cUCTEME, B KOTOPYHO HanpAMYHO HamnpasBaseTca 3anBKa.
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4005 KAMEeHT He 3aperucTpupoBaH B Ny/ie IMKBUAHOCTU, B KOTOPbIV HAaNPAMYIO HanpaBAfeTcA 3asaBKa.
4006 3anBKa He MOXKeT 6bITb MapPLIPYTU3MPOBAHA HU B OA4MH NYA INKBULHOCTU.
4100 OKunpgaeTca BbIMNONHEHUE YAANEeHUS AaHHOWN 3as8BKMU.
4200 [Ons TKC, 3aperncTpupoBaHHOro B Nye IMKBUAHOCTU, YKa3aH HEBEPHbLIN K/IUEHT.
4201 YKasaH HeBepHbIn TKC ana nyna NIMKBUAHOCTM.
5000 HeBepHbIii TUN cOObLLEHUS ANA NPUKAAAHOTO YPOBHA.
5001 HesepHbIli napameTp routing_dest.
5002 HeBepHbIli TN cOObLLEHUSA ANA NOTUHA.
5003 Y NOrnHa HeT Npas ANA A4aHHOIO TUNA COObLLEeHUA.
5200 JIOrMH ¢ gaHHbIM NAEHTUOUKATOPOM Y¥KE UMEET aKTUBHYH CECCUIO.
5201 HacTpoliku cepsepa Bxoaa yctapenu.
5202 HesepHbili napametp heartbeat.
5203 HeBepHbIA NOTMH AW NapOob.
5204 HeBepHbIi HOMep NoJly4EHHOTO COObLLEHMA.
5205 HeBepHbIli TN cOObLLEHNA ANA CECCUOHHOIO YPOBHA.
5206 MNonb3oBaTenb He aBTOPU30BaAH.
5207 3anpoc Ha nepeoTnpaBKy NOJly4YeH BO BPeMSA BbINONHEHWA NpeablAyLLEero 3anpoca Ha NepeoTrnpaBKy.
5208 HeBepHbIii HOMep coobLeHUs AN NepecbiIKK.
5209 HesepHblli napameTp reset_seq.
5210 CnvwKom 60nbLIOM ANano30H HOMEPOB 3anpallnBaeMbIX COOBLLEHMA.
5211 HeBepHbIli pazmep coobuieHnsa 41A CECCMOHHOTO YPOBHA.
5212 CoeanHeHne pa3opBaHO ONepaTopom.
5300 HeBepHbIli TOMUK.
5301 Moanucka yxe 3aperncTtpuposaHa.
5302 Mopgnucka He 3aperncTpuposaHa.
5303 3anpawmnBaembliX AaHHbIX HET.
5304 3anpoc nosy4yeH Npu BbINOJHEHUM NpeablayLL,ero aHanorMyHoOro 3anpoca.
5400 MpucyTtcTBYeT NnapameTp reset_seq, Ho cbpoc Homepos coobLleHnA NpeablayLwero CoeguHeHNa He BO3MO-
KEH.
5601 3anonHeHbl 06a NapameTpa account u parties.
7000 3anaBKa yaaneHa oo otnpasku B ASTS.
7001 YaaneHue 3anaBKW, 418 KOTOPOW HE NOJIlyYeH OTBET.
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TakKe MoryT NpUxoauTb OWNOKM B AManasoHe —11000-11999. 3To Koabl OWMBOK, KOTOpbIe BEPHY/Ia TOProBas cMcTemMa
MockoBcKol 6uprku (ASTS). YTo6bl NONYYUTb HOMEP OLUIMBKM TOProBoM cucTembl ASTS, HY}KHO M3 BHYTPEHHEro Homepa
owmnbKK BblvecTb 11000. OnMcaHne TaKMX OLMBOK KNMEHT MOMKET Y3HATb U3 LOKYMEHTaLMK K TOproBon cucteme ASTS.
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McTopus nsmeHeHui

MpunoxxeHue B. UcTopua nsmeHeHunm

Bepcus 1.1.4 19 Hos6ps 2014 ropa
YTouHeHo 3HauyeHune ana nons ApplVerlD[1128].

Bepcusa 1.1.3 28 okTa6pa 2014 roaa
YTOuHeHbl 3HaueHus gns nona MDEntryType[269] B KaHane Commons.

Bepcua 1.1.2 16 oktabpa 2014 roaa

AKTyanusmposaHa uHpopmauma ans KaHana Trades.

Bepcua 1.1.1 10 okta6pa 2014 roaa
1. YTOo4yHeHO onuncaHue TMna AaHHbIX Timestamp.
2. YTOYHEeH TuN AaHHbIX noasa SendingTime.
3. [lobaBneHbl 4ONYyCTUMblE 3HaYeHUA ana nona SessionRejectReason.

Bepcua 1.1 26 asrycra 2014 roaa
1. [obasneHo onucaHue LWt03a BOCCTaHOBAEHMA (pa3aen 3).
2. B kaHane Commons gobasneHo Aga HOBbIX 3HauyeHuMA nons MDEntryType[269] — W u c.

Bepcusa 0.2 3 uioHa 2014 ropa
[JobasneH noTok cpe3os B KaHane Trades.
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