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UcTtopua nameHeHunim

Bepcua 1.7.0 03 Hosa6pa 2017 roaa
1. M3meHeHa TepMmuHONOrUA.
2. [lobaBneHbl Koabl OWMOOK.

Bepcua 1.6.9 3 anpens 2017 ropa
M3meHeHbl onucaHus 3HavyeHuit Day u XH ana nons time_in_force B coobweHunsax AddOrder n AddReport.

Bepcua 1.6.0 22 ceHTa6pa 2016 roga
1. JobasneHo 3HayeHue 100 ana nons time_in_force B coobwenunax AddOrder u AddReport.

2. [obasneHsbl 3HavyeHuMA 1030, 1031, 1032, 1033 ana nona prime_exchange B coobueHmax AddOrder u AddReport.

Bepcua 1.5.2 5 mas 2016 roaa
[Job6asneHbl 3HavyeHna 0 n 1115 ana nons prime_exchange B coobweHnax AddOrder u AddReport.

Bepcua 1.5.0 24 pekabps 2015 roaa
1. B otyeTax cucTemMbl 3asBKa, HanpaBAeHHAA Ha WCMNOJSIHEHWE MO LUeHe BHEeWHel nAoWaAKM, WUMEeeT Tun
order_type=OUT_OF_BOOK.
B coobuweHnn AddReport gobasneHo nose orig_market n smeHeHo 3HayeHue nonsa msgid.
B coobueHnn CancelOrder nob6asneHbl nona flags n orig_clorder_id n nameHeHo 3HayeHue nons msgid.
B coobuweHnn CancelReport gobasneHo nose orig_clorder_id n nsmeHeHo 3Ha4YeHue nona msgid.

vk W

M3meHeHo HasHayeHue noas clorder_id B coobuweHunsx CancelOrder n CancelReport.

Bepcua 1.4.4 13 okta6pa 2015 roga

[Jo6aBneHa BO3MOMKHOCTb MIHOPUPOBAHUA AMHAMMYECKMX numutoB no 3asske (flags=elgnoreDynamiclimits) B
coobueHmm AddOrder 1 B coobLEHNAX-OTYETAX CUCTEMDBI.

Bepcua 1.4.2 28 asrycra 2015 roga
YTO4YHeHbl 3Ha4YeHuA nons auto_cancel B coobuweHnax AddOrdern AddReport.

Bepcusa 1.4.1 12 maa 2015 ropa

B npunoxeHne A pobasBneHbl HOBble Koabl ownbok: DENY_CLIENT_ACCOUNT, BAD_SOR_EXCHANGE, BAD_TYPE,
BAD_VALUE, AMBIGUOUS_TYPE, INSUFFIC_BLOCKED_ASSETS n owmnbku c Kogamu B ananasoHe oT 8300 go 8325.

Bepcusa 1.4.0 11 ¢pespansa 2015 roaa
1. Jo6aeneHo HoBoe none extra_ref n usmeHeHa paamepHocTb nons extral B coobuieHmax AddOrder n AddReport.
2. [o6asneHbl owmnbKkM 1115, 1315, 1316, 8103, 8104, 8105, 8106 1 8201 B TabanLy KoA0B OLINGOK.
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KpaTkuit 0630p TOProBoi cucTemsl

1. KpaTkuut 0630p TOPproBor cCUCTEMbl

Toprosas cucTema npegHasHayeHa Ana COBEPLIEHUA onepaLuuit Ha GUHAHCOBLIX PbiHKaX. K ee 0CHOBHbIM GyHKLMAM OT-
HoCATCA:

1. MNpwuem 3a8BOK, HanNpaBAAEeMbIX Ha BHEOUPIKEBOW U BUPKEBOM PbIHOK.

2. MapuwpyT1sauma 1 NOCTaHOBKa 3aABOK B AOCTYMNHbIE Ny/bl AMKBUAHOCTH.

3. Peructpaums caenok u obpaboTtka MHGOpPMaL MM O CAENKAX BO BCEX MOAKNOYEHHDbIX NyaaX TMKBUAHOCTH.

4

TpaHcnauma aHOHUMHOW, al'pel'MpOBaHHOVI no BCemM nysiam IMKBUOHOCTU, N HEaHOHMMHOM VIHd)OpMaLI,VIVI O TOoprax,
a TakXxe ,EI,OI'IOﬂHMTGﬂbHOVI n cnpaBquoﬁ VIHCbOpMaLIMI/I.

5. KOHTPOAb PUCKOB Y4AaCTHUKOB KAMPUHIa NO ONepaumam ¢ MHCTPYMEHTaMU, 3aperncTpMpoBaHHbIMU B CUCTEME.
6. Mpoyan GYHKLUMOHANLHOCTb, CBA3AHHAA C NPeAO0CTaBNeHMeM A4OCTyna K TOpram.

1.1. UHCTpYMeHTbI, AOCTYMNHbIE B TOProBOMN cucteme

B ToproBoit cucteme JOCTYMHbI iBa BUAA TOProBbIX MHCTPYMEHTOB: 6MpKeBble U BHE6puKeBble. BHebMpIKeBble MHCTPY-
MEHTbI UMEIOT CneaytoLme NPU3HaKK:

* [losie section B COOBLWEHNAX KaHaNna Instruments uMmeeT 3HadyeHne OTC.
e Mone over_ the counter B CO06WeHNAX TradeModes MMeeT 3HadyeHue 1.
e BbicTaBnieH ¢nar 0x400000 (eOverTheCounter) B none flags.

Tabanua 1. OTAMYmMA B MHTEPNPETaLMM Noen COoBLLEHNI

Bug, HCTpymeHTa 3Ha4yeHue NonA order id 3Ha4yeHue Nons deal id
BuprkeBoit Homep 6uprxeBo 3a8BKK Homep 6uprxkeson caenku
BHebup:keBow Homep odepTbi Homep pgorosopa

[nAa 3akntoueHnAa caenoKk AOCTYMHbI BCE MHCTPYMEHTbI, 3aperncTpupoBaHHble B TOprOBOﬁ cncrteme.

1.2. Pexxumbl TOPros, AOCTYMNHble B TOProBou cucreme
1.2.1. OCHOBHOM peXUMmM TOpPros

OcHoBHOM PEeXMM TOProB NogpasymeBaeT 3aKA4YeHNE aHOHUMHbIX CAEN0K Ha PA3NNYHbIX NyAaX AMKBUAHOCTU. B OcHOB-
HOM peXXnume Topros KAneHTam OCTYMNHbl NATb TUNOB 3aABOK, KOTOPblie MOryT 6bITb noAaHbl B TOProByto CUCTeMy nNytem
OTNpPaBKK cneunanbHOro COO6LLI,EHMF|. Tun 3aABKK onpegenaeTca coyeTaHuem 3Ha4yeHWU nonemn B COO6LLI,EHMM.

1.2.1.1. Tunbl 3a9BOK

1. PblHOYHas — 3asBKa C YKa3aHMeM obbema M 6e3 yKasaHuA UeHbl, byaeT ucnosHeHa no ntoboii AOCTYNHOM LEHE;
OCTaTOK yZansercs.

2. JIMMUTHasA, aKTUBHAA A0 KOHLA TOProBOro AHA — 3anABKa C yKa3aHMeM o6bema v LieHbl; OCTaTOK A06aBaseTcs B oye-
peab 3aABOK.

3. JIuMUTHaA, aKTUBHAA A0 KOHLLA pacluMpeHHOM ToproBoi ceccum (XH) — 3aABKa € yKa3aHMeM 06bema U LieHbl; OCTa-
ToK AobaBnseTca B ouepeab 3aABOK.

4. Fill or Kill (FOK) — 3asBKa c yKaszaHMem obbema W LeHbl, KOTopas A0/XKHa ObiTb UCMONHEHA He3aMeA/IUTENIbHO
B NONIHOM 06beme IMB0 OTK/IOHEHa.

5. Immediate or Cancel (I0OC) — 3asBKa Cc yKazaHMeM 06bema 1 LieHbI, KOTOpas A0AXKHa bbiTb UCNONHEHA HE3ameaU-
TE/NbHO B MOHOM WM/IM YaCTUYHOM 0bbeMme; OCTATOK yaanaeTcs.

Habop TMNOB 3asABOK, AOCTYMHbIX B TOPrOBOM CUCTEME, MOXET He COBMNaAaTtbh C HABOPOM TUMOB 3aABOK, AOCTYMHbIX B Nyne
JINKBUAHOCTY.

3aseku muna "alicbepe" He noddepxcusaromcsa 8 smoli epcuu mopa2osoli cucmemeol.
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1.2.1.2. UcnonHeHUe 3aABOK

[nA rpynnbl MHCTPYMEHTOB, 3apPermcTPMPOBaHHbIX B TOProBOM CUCTEME, CPeAN HECKObKMX MYN0B IMKBUAHOCTM onpeae-
naetca OCHOBHOI NyA, NPeAOCTaBAAIOWMI Hanboiee BbICOKYIO MMKBUAHOCTL. CTaTyc OCHOBHOIO My/a MOET BAUATbL Ha
BbI6GOP CTPaTErMM MapLIPyTU3aLMMK: NO-YMOIYAHUIO YACTb 3aABOK, KOTOPas He MOXKeT bbITb CBeAeHa C aKTUBHbIMW 3anB-
Kamu B oyepeam, byaert HanpasaeHa B 3TOT MyJl.

KnneHTCKanA 3asBKa, NoAaHHaA B TOProByko CUCTEMY, MOKET BbITb MCMNOMHEHA B NYNaX IMKBUAHOCTU, HA KOTOPbIX TOPry-
€TCA MHCTPYMEHT, YKa3aHHbIN B 3asaBKe. B ciiyyae ecnun Takoi nyn oamH, TO BeCb 06BbEM 3afBOK MapLUpPYTU3MPYeTCA B
3TOT NyA. MpPKY HAANYUKM HECKObKMX NYNI0B IMKBUAHOCTU 3asBKa ByAeT MCNoAHEeHa NO NPUHLMNAM «HaWUAYYLWEro Ucnon-
HeHUAY,

B npouecce pasgeneHna BxoaalLana 3asasKa nocaen0B8aTeIbHO NPOXOAMUT LEeHOBbIe YPOBHU odepeamn 3aABOK B Nynax /INK-
BUOHOCTU A0 OOCTUXKEHUA HEO6XO,L'J,VIMOF0 obbema BCTPEYHbIX I'IpELI,I'IO)'KEHVIVI. Ecam I'IpOﬁLI,EHbI BCe AO0CTyNnHble UueHoBble
YPOBHH, a BXOAALWAA 3aABKa HE UCMNOJZIHEHA LE/IMKOM, OCTAaTOK MapLlpyTU3nNpyeTca B OcHoBHoOM nyn. Mocne TOro, Kak
onpeaeneHnbl O6BEMbI, MapuwpyTusnpyemsblie B nysbl IMKBUOHOCTU, OHU NepeaaroTcA B COOTBETCTBYOLWME Nynbl.

Bxoasuwan 3asska suaa Fill Or Kill mapwpyTnsmpyeTtca ToNbKO B O4MH NYN AMKBUAHOCTU, 6onee BbIrOAHbIN ANA UHULU-
aTopa 3aaBKW, UCX04A U3 CpefiHEeB3BELIEHHOM LeHbl. [pyn paBHbIX 3HAYEHUAX CpeAHeB3BelleHHOM LeHbl Ha Bcex nynax
JNIMKBUAHOCTU NPUOPUTET OTAAETCA NyAY, NPeAoCTaBAAOWEMY MeHblUee BpemMa OTK/IMKa.

Bxoaawme 3aABKM APYrMx BUAOB (IMMUTHAA, pbiHOYHasA, Immediate Or Cancel) moryT 6biTb MapLpPyTU3MPOBaHbI Ha
HECKOJIbKO MY/I0B JIMKBUAHOCTU. [ocnefoBaTeIbHO A/1A KAaXKO0r0o LLeHOBOro YPOBHSA, HauYMHasA € Haubosiee BbIrOAHOrO
MHMLMATOpPY, onpeaensetca o6vem BXogALLEeN 3a8BKM, KOTOPbIA MOXKET OblTb YA0BNETBOPEH HA 3TOM LLEHOBOM YPOBHEe
B JOCTYMHbIX MyAaxX MKBUAHOCTU. 3aTeM BbiGpaHHble 06BbEMbI BbICTABAAIOTCA A/15 CBEAEHWUSA Ha BbIOPaHHbIX LLEHOBbIX
YPOBHAX B Nynax AMKBUAHOCTH.

1.2.2. Pe}Xum neperoBopHbIX CAENOK

B Pexknme neperoBopHbIX CAENOK KAMEHTAaM AOCTYMHbI aApecHble 3a8BKM A4/1A CBEAEHMSA B ayKLMOHE C NOJHbIM CoBMNage-
HVMEeM NapameTpoB 3asABOK. AApecHas 3asBKa — 3aABKA C YKa3aHMEM LieHbl, 06bema, MHULMATOPa 3aABKM U KOHTpareHTa.
KoHTpareHTy HanpaBaseTca yBeAOM/IEHVE O MOgade 3asaBKM Ha ero TOProBo-KANMPUHIoBbIi cueT (nogapobHee o B3aMMo-
[AENCTBMM C TOProBbIM LW/O30M CM. pasgen 2).

1.2.3. PexXxum neperoBOpHbIX CAENOK peno

LleHa B 3asiBKe Ha CAE/IKY Perno yKa3biBAeTCA B NPOLEHTaX rofoBbiX. B nose 4onoAHUTENIbHOM LieHbl KMEHT MOKET BBECTH
LeHY MHCTPYMEHTa NepBOoi HOTU; B C/ly4Yae ee OTCYTCTBMA ByAeT MCMOo/1b30BaHa pacyeTHas LeHa anbo ueHa, yCTaHoBNEeH-
HasA peleHnem Nynom AMKBUAHOCTM A8 JAaHHOTO MHCTPYMEHTA, €C/IN TaKoe PeLleHne NPUHATO.

ToproBbili UHCTPYMEHT Peno MmeeT TpM Horu (6aNaHCOBbIX MHCTPYMEHTA):

1. MU3meHeHMe 0b6a3aTeNbCTBA HA NOCTABKY Bymaru no NepBon 4acTu CAeNKM peno.
2. U3meHeHue 06s3aTeNbCTBaA Ha NOCTaBKY Ba/loTbl MO NepPBOM YacTu CAEAKN peno.
3. M3meHeHue 0653aTeNnbCcTBa Ha NOCTaBKy Bymaru nNo BTOPOM YacTy CAe/IKK peno.

BantoTHoe 0653aTeNbCTBO MO BTOPOM YaCTU CAENKMN PENno U3MEHAETCA C MCMOAb30BaHMEM UHCTPYMEHTA 3a4aHUA LeHbl
TOProBOro MHCTPyMEHTa peno.

1.2.4. AYKUMOH 3aKpbITUA HA PbIHKE MHOCTPAHHDbIX LEeHHbIX bymar

B ayKLMOHEe 3aKPbITUA PbIHKA MHOCTPAHHbIX LeHHbIX Bymar 4OCTYyMNHA TONbKO PbIHOYHAA 3aABKA C YKa3aHMEM BpeMeHu
OENCTBUA - aYKLMOH 3aKpbITUA. CABNKM B ayKLMOHE 3aKPbITUA MO MHOCTPAHHbIM LLeHHbIM ByMaram UCNoJTHAOTCA No odu-
LMaNbHOM LieHe 3aKPbITUA MHCTPYMEHTOB TOTO Ny/1a IMKBUAHOCTH, Ha KOTOPOM AaHHasA LLeHHan Bymara npoLuaa ANCTUHT.
3aABKK, NPMBOAALLME K KpOCC-caeKe, ByaAyT aBTOMATUYECKM CHATbI NY/10M IMKBUAHOCTY.

MopAanoK NposeaeHnA TOPros B ayKUMOHE 3aKpbITUA:

1. B Te4yeHune TOProBoro AHA KIMEHTbI OTNPABAAKT PbIHOYHbIE 3aABKN B CUCTEMY.

2. B cooTBETCTBMMU C YTBEPKAEHHbIM pacnMcaHMeM TOProB Nysaa JIMKBMAHOCTM NOAA4a 3aABOK B CUCTEMY NpeKpalla-
€TCA, a N04aHHble 3aABKN CTAHOBATCA HEAOCTYNHbIMU ONA OT3blBa.

3. MNpoBoAMTCA ayKLUMOH 3aKPbITUA — BCE BCTPEYHbIE 3asABKM MO MHCTPYMEHTY, YNOpAA0YEHHbIE N0 BO3PacTaHUIO Bpe-
MEHW BbICTaB/IEHUA, CBOAATCA MeKAy coboii B OCHOBHOM Ny/ie IMKBUAHOCTMU MO LieHEe 3aKPbITUA MHCTPYMEHTA.

4. Bce HencnosIHeHHble OCTAaTKU 33aABOK N He CBeAeHHble 3aABKN CHUMALOTCA.
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2. B3aumopencresme ¢ TOProsbim LUIKO30M
2.1. Nopaua 6e3aapecHO 3aABKM

[nsa Toro uytobbl NoaaTb 6e3aapecHyto 3aABKY, KJAMEHT OTNPaBAAET B TOProBy cUCTeMy cooblueHne AddOrder. Kax-
[anA 33aABKa JO/IKHA coAepKaTb KAMEHTCKUI naeHTUUKATOP clorder id, YHMKaNbHbIN ANA KAXKAO0r0 JIOTMHA B TeYeHNe
OMepaunoHHOro AHs.

Mocne NpuUHATUA 3aaBKM B 06pabOoTKy TOprosas cucTemMa HanpaBAAeT KANEHTY oTyeT AddReport, COAEPHKAWMMN NaAEH-
TMdMKaTOpP 3aABKM order id, NPUCBOEHHbIN TOProBOW cnucTemoit. Ecin 3aAaBKa OTKIOHEHa TOProBoW cucteMoit (Bcnea-
CTBME HEBEPHbIX 3HAYEHUI UM OTCYTCTBMA TOProB), TO UAEHTUDUKATOP NPUCBOEH He BYAET, @ KAMEHT NOAYYUT OTYET
RejectReport.

AddOrder: clorder_id=A
>
< AddReport: clorder_id=A, order_id=B
B ) a) ycnewHas nodaya 3aa6Ku Wntos
TOprosoiu
nosab3oBartens .
AddOrder: clorder_id=A cucTembl
>
RejectReport: clorder_id=A
<€
6) omksoHeHuUe 3as8KU

PucyHok 1. Moaauya 6e3aapecHol 3aaBKHU

2.1.1. NMNocTtaHOBKA 3aABKMU

Mpu onpeaeneHMn HauaydWwero UCNoIHEHMA BeCb 06beM 3aABKM Pa3genseTcs B COOTBETCTBMM C aKTyasibHbIM COCTOS-
HMeM ouyepeaeit 3aaBOK U MapLIPYTU3MPYETCA B NyAbl AMKBUAHOCTU. Korga nyn IMKBMAHOCTM coobliaeT 06 ycnewwHom
MapLpyTM3aumm, W03 nepesaer KAMeHTY COOTBETCTBYHOWMIM oTyeT AddReport, CogepKalwmn naeHTuduKaTop nyna
NMKBUAHOCTU market id.

Ecnv nyn AMKBUAHOCTM COOBLLAET O HeyAAYHOW MapLIPYTU3aLMK, KIMEHT NONYYUT OTYET RejectReport 06 OTKNOHEHUM
MapLIpyTM3aumMm M oTYeT CancelReport O CHATUM YAacTU 3aABKU, PABHOW OTKIOHEHHOMY 06beMY.

Mpu BbIYMCNEHUM HAaUNYYLWEro ucnonHeHus 3asaska Fill Or Kill moxkeT 6bITb MapLIPyTU3MPOBAHA TOIbKO Ha OAMH NyA VK-
BMAHOCTU. ECIM Nyn MOXKET y40BNETBOPUTL 3Ty 3asABKY, KAMEHT MOAYYUT BCe OTYETbI B 0O6bIYHOM pexkmume. Ecnum 3anBKa
He MOXKeT BbITb MUCMONHEHa B My/e IMKBUAHOCTM, TO OHa ByAeT OTKNIOHEHa M KNMEHT Noc/e oTYeTa o AobaBneHUM 3a8BKK
AddReport NOAYYUT OTYET 06 OTKNOHEHUWN MApPLLPYTU3aLMM RejectReport U OTYET O CHATUM 3as8BKU CancelReport.
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AddOrder: clorder_id=A
>
AddReport: clorder_id=A, order_id=B
<€
< AddReport: clorder_id=A, order_id=B, exch_orderid=C
a) ycrnewHas nocmMaHo8Ka 3aA68KU
Cucrema o3
AddOrder: clorder_id=A TOproBou
nonb3osatens
cuUcTembl
AddReport: clorder_id=A, order_id=B
<€
RejectReport: clorder_id=A
<€
€ CancelReport: clorder_id=A, order_id=B
6) omKaoHeHuUe uau CHAMuUe 3a88Ku

PVICyHOK 2. Mogayva 3aABKKU, NOCTAHOBKA 3aABKU UM OTKJOHEHME 3aABKU

2.2. UcnonHeHue 6e3aapecHON 3aABKU

lMocne TOro Kak nyn AMKBUMAHOCTM MPUHAN 3aABKY, NMPU COBEPLUEHUU CAENOK KAUEHTY 6y,£|,yT HanpaB/aeHbl OTYETbI
Execution. CAenKu, CoBepLUEHHbIe B paMKax OAHOVI TPaH3aKunn (O,CI,HOBpEMeHHOﬁ nocnenoBaTeNIbHOCTU CAENOK C BXO-
,CI,HLLI,el;'I 3aF|BKOi;1), BK/OYEHbI B OAMH OTYeT. B aTOM OT4eTe B none amount rest yKa3aH HECBEAEHHbIVI OCTaTOK nocne
BCeX COEeNOK, a CamMu Caenkun npeacrtaBnatoT coboli 3anucu B rpynne deals.

MNocne otyeta 06 M3MeHeHUN obbeMa 3asBKU KINEHTY 6yp,eT HanpaBaeH oTyeT 06 n3meHeHnn obbema 3aABKW, TaKXe
co,u,ep)+<au.|,m‘/'| rpynny deals Cc ONUCaHUEM COBEPLLUEHHbIX CAENOK.

AddOrder: clorder_id=A

>
AddReport: clorder_id=A, order_id=B
Cuctema AddReport: clorder_id=A, order_id=B, exch_orderid=C Linio3 .
nosab3oBartesns TOoprosoun
cucTembl

Execution: clorder_id=A, order_id=B, exch_orderid=C, deal_id=D1,D2

Execution: clorder_id=A, order_id=B, deal_id=D1,D2

A A A A

PucyHok 3. Mogayva 3aaBKN U NOAYyYEeHME OTYETOB 06 ucnosHeHMn

2.3. CHATMe OoCTaTKa 3aABKU NOcC/sie UCNOZIHeHUA

B HeKoTopbIX cnyyvyaax nyn AMKBUAHOCTU CHUMAET HeCBeAEeHHYI YacTb obbema 3anABKM, Hanpumep HecBeaAeHHYH 4acTb
prHO"IHOf;I unn [0C-3aaBKM Uan npum BO3MOKHOW Kpocc-caenke. Nocne oT4ETOB O NPUHATUM 3aABKM, OTYETOB O MapLUpY-
TU3aummn B Nnyne TIMKBUAHOCTU N OTYETOB O CAE/IKAX K/IMEHT NONYYUT OTYeT CancelReport O CHATUM B Nyne JIMKBUAHOCTU
OCTAaTKa MapwpyTnsnpoBaHHOro ob6bema 1 YaCTUYHOM MM MOJTHOM CHATUW OCTaBLUErocs 06bema 3asaBKM.

Mpn HanaydWwem UCNONHEHUN TOProBas CUCTEMA MOMKET MEHATb MAPLUPYTU3ALMIO C O4HOIO Nyaa JMKBUAHOCTM Ha ApY-
rov. B aTom cnyyae nocsne nosyyeHUs oT4eTa O BbICTaBNEHWM 3aABKM AddOrder UM OTYEeTa 06 MCNOSTHEHUM YACTU 3aABKU
KNWEHTY cesyeT 0XunaaTbh OTYETbI O CHATUM 3aABKU M BbICTaBJEHUWN HOBOWA.
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2.4. CHATME aKTUBHOTIO OCTaTKa 6e3aapecHOn 3aABKU

lMocne mapwpymu3ayuu 3a88KU 8 My AUKBUOHOCMU CHAMb 0maoesibHbIl Mapwpymu3uposaHHsili 06vem Hego3-
MOMCHO. CHAMUIO N00AeHUM MO/bKO 3AA8KA YENUKOM.

KAMEeHT MMeeT BO3MOMKHOCTb OTO3BaTb HECBEAEHHbIM OCTATOK 3asBKU. [nA 3TOro KAWeHTy HeobXxoAMMO HamnpasuTb
B LU/IKO3 TOProBOM CUCTEMBbI 3aMPOC HA CHATUE CancelOrder, YKa3aB UAEHTUOUKATOP U HEKOTOPbIE NAPAMETPbI 3aABKU.

B cny4ae ycrnewHoro cCHATUA KAMeHTy ByayT Hanpae/eHbl oT4eTbl CancelReport: CHaYana OTYETbl O CHATUM 06BbEMOB,
MapLPYTU3NPOBAHHbIX B MYy/bl IMKBUAHOCTU, @ 3aTEM OTYET O CHATUM 3asABKM B TOPrOBOM cUCTEME.

Ecnaun TOprosaa cuMcrtema oTnpasuia 3anpocC Ha CHATUE MapPLWPYTU3UPOBAHHOIO obbema B nyn TMKBUAHOCTU U OXMNAOaeT
OTBETA, TO K/IMEHTY byaeT HanpaBaeH OTYeT RejectReport CO CTAaTyCOM Pending cancel B NO/E message.

EC/IM OCTaTOK 3aBKM HE MOXKET BbITb CHAT MW Y IOTMHA-0TNPABUTENA HEAOCTATOYHO NPaB AOCTYNa, TO 3aNPOC Ha CHATUE
6y[eT OTKAOHEH OTYETOM RejectReport.

CancelOrder: clorder_id=A, order_id=B

CancelReport: clorder_id=A, order_id=B

CancelReport: clorder_id=A, order_id=B
< - - LWnwos3

TOpProsomn
cucTembl

Cucrema
nosb3oBaTensa a) ycnewHoe cHamue

CancelOrder: clorder_id=A, orig_clorder_id=B

RejectReport: clorder_id=A, orig_clorder_id=B

6) omknoHeHuUe 3anpoca Ha cHAmMue

PucyHok 4. CHATME 3aABKMK

2.5. CHATUEe MHOXecCTBa 3aABOK

KNIMEHT MOXKeT 3anpoCcuTb CHATUE MHOXECTBA 3asiBOK MO KAKOMY-/IM60 NPU3HaKy, Hanprumep 3asiBKM Mo YKa3aHHOMY WH-
CTPYMEHTY, NOZaHHbIe C JAHHOTO JI0TMHA. 1A 3TOro KAMEHTY HeobX0AMMO HanpPaBUTb B LLJTHO3 TOPTrOBOM CUCTEMbI 3aNPOC
Ha CHATME MHOKEeCTBa 3asIBOK MassCancel, YKa3aB B HEM PEXUM CHATUA U, NPY HEOBXOAMMOCTU, NapameTPbl 3asiBOK.

MonyynB Takow 3anpoc, TOProBas cuctema oTbMpaeT 3aABKKU, COOTBETCTBYIOWME YKAa3aHHbIM KPUTEPUAM, U HanpaBaaeT
3anpocbl Ha CHATUE MapLLPYTU3MPOBAHHbIX 06bEMOB B NyJbl IMKBMAHOCTU. B cnyyae ycnewHoro BbINOJIHEHUA 3anpoca
KANeHTy 6yayT HanpaB/ieHbl oT4eTbl CancelReport O CHATUM MAPLIPYTU3MPOBAHHbBIX 06bEMOB B MyNax IMKBUAHOCTU U
oT4yeT MassCancelReport 06 ncnonHeHmmn NPMKasa C KOAMYECTBOM CHATbIX 3aABOK. [TOpALOK CHATMA 3aABOK NpU 3anpo-
ce MassCancel He pernameHTUpPOBaH. Ecnn HM 04HOM 3aABKK, COOTBETCTBYHOLLYIO 3a4aHHbIM NapameTpam, He 06Hapy-
YKEHO, TO LUH03 TOProBOM CUCTEMbI BEPHET KNNEHTY TONbKO MassCancelReport.



BSaVIMO,CI,eVICTBMe C TOprosbimMm WNHO30M

MassCancel: clorder_id=A
>
CancelReport: clorder_id=C1, order_id=B1, reason=USER_MASS_CANCEL
CancelReport: clorder_id=Cn, order_id=Bn, reason=USER_MASS_CANCEL
Cucrema . id= tmos
< MassCancelReport: clorder_id=A TOproBoii
nonb3oBarens
cUcTeMbl
a) ycnewHoe cHamue
MassCancel: clorder_id=AA
>
MassCancelReport: clorder_id=AA
<€
6) HeycrniewHoe cHAMue

PucyHOK 5. CHATME MHOXecTBa 3aABOK

2.6. Mopaya, UICNONHEHUE U OTK/IOHEHUE aApPECHOMU
3aABKU

Ona Ttoro 4yTObbI noAaTtb aApPeCHYK 3aABKY, K/IMEHT OTNPaBAAE€T B TOProByrd CUCTEMY COO6LLI.€HVI€ AddOrder cO 3Ha-
YyeHnem type=NEGOTIATED. KnneHTckuit NPUKa3 A0/1XKEH coAepXaTb M,El,eHTVICbVIKaTOp oTnpasuTena a,CI,F)ECHOl‘/‘I 3aABKU
initiator party, VI,CI,EHTI/Id)MKaTOp nony4vyarend a,ﬂ,pECHOVI 3aABKM ctrparty id; TAaKXKe K/IMEHT MOKET yKa3aTb KOA,
Ana cosepweHna a,ﬂ,pE‘CHOl‘/‘I coenknmatch ref.

B cnyyae npUHATUA aapeCHOM 3aABKU TOProBOM CUCTEMOI W yCNELHOW MapLUPYTU3aLMM B MY INKBUAHOCTM K/TIUEHT NOAY-
ynT oTYeTbl AddReport; €C/N XKe 3asiBKa UV 3asiBKa OTKIOHAIOTCSA, TO TOProsas CMCTEMa BO3BPATUT OTYET RejectReport
(nogpobHee cm. pasagen 2.1).

Mocne NPUHATMA agpecHO 3a8BKM NYNIOM JNKBUAHOCTM KOHTpareHTy byaeT HanpaBaeHo n3BelweHne CounterReport
0 NOABJAEHUN HOBOW 3aABKMU.

[lo Tex Nop NOKa KOHTpareHT He NoAacT BCTPEYHYIO 3aABKY, KAUEHT-0TNPaBUTENb MMEET BO3MOXHOCTb OTO3BaTb CBOKD
3anBKy. [1n5 TOro Ytobbl CHATL CBOK aAPECHYIO 3asBKY, KNMEHTY cnedyeT OTNPaBuTb B W03 CO0BLWEHUA CancelOrder,
YKasaB maeHTUdMKaTop 3anaBKW. Ecam agpecHas 3asBKa bygeT yCnewHo CHATa, TO OTNpaBuTeNb MOAYYUT OTYETHI
CancelReport (NnogpobHee cm. pa3gen 2.4), a KOHTpareHT — CounterUpdateReport.

AddOrder: clorder_id=A, initiator_party=B, ctrparty_id=C

>

AddReport: clorder_id=A, initiator_party=B,
ctrparty_id=C, order_id=F

<

AddReport: clorder_id=A, initiator_party=B, ctrparty_id=C,

Cuctema order_id=F, exch_orderid=G Lnios) CounterReport: initiator_party=B, ctrparty_id=C Cncrema
nonb3oBatens TOprosoi » nonb3osarens
(knuent 1) cUcTemMbl (knuent 2)

CancelOrder: clorder_id=A

»
-

CancelReport: clorder_id=A, order_id=F, exch_orderid=G
< CounterUpdateReport: initiator_party=B, ctrparty_id=C,

__ CancelReport: clorder_id=A, order_id=F order_id=F

PucyHok 6. Nogayva n cHATUE a4 pecHOM 3aABKN

2.6.1. NocTaHOBKa BCTPEYHOU aApeCcHOM 3aABKU

LOna npuHATUA NpeanoXKeHnA, yKa3aHHOro B a,ﬂ,pECHOﬁ 3aABKE, KOHTPareHTy HEO6X0,CI,MMO OTNPaBUTb BCTPEYHYIO agpec-
HYIO 3aABKY C TEM XKe obbemom U MHCTPYMEHTOM, NO TOW Xe LeHe N NPOoTUBONO/TIOXKHbIM Hanpas/ieHnem 3aABKU, agpe-
COBAHHYIO MHULUMNATOPY NpeanoXeHuna.

10
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AddOrder: initiator_party=B, ctrparty_id=C, dir=Buy

omyemsl 0 doBasneHuU 3aA6KY CounterReport: initiator_party=B, ctrparty_id=C, dir=Buy
Cuctema [® -~~~ """ TTTTT T TT oo W03 ™ Cucrema
nonb3zoBaTenA TOprosoi AddOrder: initiator_party=C, ctrparty_id=B, dir=Sell nonb3oBaTeNA
(knuenT 1) cucTembl [ (knueHT 2)

omyems! 0 doBasneHuu 3aAsKU

————————————————————————————— >
omem o cdenie omyem o coenxe

S ettt T ettt et e >

PucyHok 7. YcnelwHaa NOCTaHOBKA BCTPEYHOM afpecHOM 3asBKU

B cnyyae HecooTBeTCTBMA B LEHe, 06'bEMe, UHCTPYMEHTE, HanpaB/1eHUN 3aABKU VI/MIIM KOHTpareHTe BCTpeYyHaA 3aABKa
6y,CI,ET BbICTaB/iIeHa KakK HOBaA agpecHaA 3aABKa U 6y,u,eT OXnOaTb cBEAEHUNA CO BCTpeqHOVI 3aABKOW.

2.6.2. OTKNOHEHME BCTPEUYHOM aAPEeCHOI 3aABKU KOHTPAreHToOm

KOHTpareHT MmeeT BO3MOXKHOCTb OTK/IOHUTb BCTPEYHYHO afpecHyto 3aABKy . [laa aToro emy HEO6XO,CI,MMO HanpaBuTb
B W03 TOpFOBOVI CUCTEeMbI 3anpoC Ha OTK/IOHEHUEe CounterDecline, YKa3aB M,CI,EHTMd)VIKaTOp M HEKOTOpPble NapaMeTpbl
3aABKMU.

B cnyyae ycnewHoro oTKJAOHEHUA KAMeHTy ByayT HanpaBaeH oTyeTbl CounterDeclineReport (CHa4Yana oTyeT 06 OT-
K/JIOHEHWMW BCTPEeYHOM apecHo 3aaBKM B nyae AnkenaHoctn OAO «CaHKT-lMeTepbyprckas 6upxa» (source id=1000),
a 3atem oT4eT 0O OTKNOHEHMM BCTPEYHOW aApPEecHOM 3aABKM B TOProsoW cucteme (source id=1001)) w
CounterUpdateReport, a MHALMATOPY 3aABKN OTYETbl — CancelReport (NogpobHee cm. pasgen 2.4).

Ecnu BcTpeyHaa agpecHas 3asaBKa He MOXKeT 6bITb OTK/IOHEHA, TO B OTBET K/IMEHT NONY4YUT OTYEeT RejectReport 06 ot1-
K/IOHEHUWN CBOEro 3anpoca.

AddOrder: clorder_id=A, initiator_party=B, ctrparty_id=C

CounterReport: initiator_party=B, ctrparty_id=C,

omuemsl 0 doBoaneHuU 30aaKy order id=D
I — — - >
Cucrema Wako3 CounterDecline: order_id=D Cucrema
nonwsoearens Toprosoii [* nonw3oearena
(knnenT 1) CancelRepart: clorder_id=A, order_id=D, exch_orderid=E | cuctembl CounterDeclineReport: order_id=D, source_id=1000 [knuneHT 2)
CancelReport: clorder_id=A, order_id=D CounterDeclineReport: order_id=D, source_id=1001

CounterUpdateReport: initiator_party=B, ctrparty_id=C,
order_id=D

PucyHok 8. OTKNOHEHMe BCTPEYHOM agpecHOM 3as8BKU

11



CneunduKaLmsa npoToKona

3. CneuynduKauma NnpoToKkona
3.1. Tunbl AaHHbIX

B coobLieHMAX TOProBoi cMcTembl UCMONb3yeTcA Nopsaaok baiTos little-endian (Takoi ke, Kak B npoleccope x86), ero
Ke cneayeTt UCNo/Ib30BaTb KAUEHTY.

asciiN — cTpoka gavHoh N 6aiT, coctoawasa s ASCll-cumonos (UMPP M NPONUCHBIX U CTPOYHBIX NATUHCKUX BYKB);
HeMCcno/ib3yemas 4acTb CTPOKM 3aMnoJIHAETCS Hy/ieBbIMM HBalTamu.

charN+1 — cTpoKa B Koguposke UFT-8 pasamepHocTtbio N+1 6aitT. MocneaHM 3HAKOM A0/1KeH 6bITb CMUMBO/ KOHLLA CTPO-
KM — Hynesow 6aiT; Takum obpasom, pakTuyeckas AaMHA CTPOKKU He MOKeT npesblwaTte N. Hencnonbayemas 4acTb CTpo-
KM 3aM0NHAETCA HYNeBbIMKU BariTamu.

. o . 2
dec2 — 8-6aiiTHOe LLenoUYnCNeHHoe NpeacTaBneHne AeCcATUYHON Apo6u, YMHOMKeHHOM Ha 10°.
. o o 8
dec8 — 8-6aiiTHOe LLenoUYncNeHHoe NpeacTaBneHne AecATUYHON Apo6bu, YMHOMKeHHOM Ha 10°.

decn — nocnefoBaTenbHOCTb M3 9 HAWT, U3 KOTOPbIX NepBble 8 6ANT ABNAIOTCA LEeNIOYNCAEHHBIM NPeACTAaBAEHNEM AeCsA-
TUYHOM APo6U, YMHOMKeHHO Ha 10", Npu 3TOM n yKasaHo B nociegHem baliTe NOCnef0BaTENbHOCTH.

intN — uenoe uncno pasmepHoctbio N 6aiT.
timed4 — 4-6aliTHOE LLe/I0€ YNCO, BblpayKkatoLLee KOMYECTBO CEKYHZ, OT Hadvana anoxum Unix (1 aHeapa 1970 roza).
time8n — 8-6aliTHOE LLes0e YNCNO, BbiparkatoLLee KOIMYECTBO HAHOCEKYHA, OT Havana anoxu Unix.

time8m — 8-6aliTHOE LLe/ioe YACNO, BblpaxkatolLee KOIMYeCTBO MUANNUCEKYHA, OT Havana anoxu Unix. B cnyyae ecnm none
C 3TUM TUNOM [aHHbIX ob03Hayvaer AaTy, TO cneayet UrHopmnpoBaTb YacCTb 3HA4YE€HUA, OTHOCALWLYHCA K YaCcamM, MUHYTaM,
CeKyHAaM U MUNNNCEKYHOAAM: TO €CTb MCNO/1Ib30BaATb LEe/10e 3HaYyeHne (C OKpyrneHnem B MeHbLIYIO CTOpOHy) OT geneHunA
Ha 86 400 000.

3.2. CepBep BXoaa

CepBsep Bxoaa npegocrasnsnet agpec (IP-agpec v NopT) 4Na NOAKJUEHUA K W03y TOProBoi cuctembl. Mepes, Kaxkabim
NOAKNOYEHMEM K LNKO3Y KAMEHTY Heobxoanmo obpaTUTbCA K CepBepy BXO4a: OTNPaBMTb 3anpoc Ha NpeaocTaBaeHue
afpeca, No/yynTb OTBET, 3aKPbITb COEAMHEHUE C CEPBEPOM BXOAA M 3aTEM MOAKNOUMTLCA K LW/IO3Y MO MOJAyYEeHHOMY
agpecy.

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

YCTaHOBMB COeAMHEHME C CEPBEPOM BXOAa, KAMEHT nepeaaet cooblueHne Hello. B 3Tom 3anpoce He06X0AMMO yKasaTb
JIOTVH M Napo/ib, NPY 3TOM COeAUHEHUNE C CePBEPOM BXOAa A0MKHO BbiTb YCTaHOBNEHO ¢ IP-agpeca, aBTOPU30BAHHOMO
ON19 AaHHOro I0TMHa Npwu pernctpauun. CoobuieHne BKAKOYAET B ce6A CECCUOHHBIN 3aroNoBoK frame (cm. pasgen 3.7.1).

Tabnuua 2. Popmat 3anpoca Hello: msgid=1, size=32, seqg=0

CmeweHue Mone Tun OnucaHue
[frame] frame CeCcCUOHHbIN 3aronoBoK

0 login asciilé NoruH

16 password asciilé MNaponb

B oTBeT Ha 3anpoc cepBep Bxoaa nepefaeT OTBETHOe CoobuieHMe Report, KOTOpoe NpU status=0 COAEPNKWUT No-
BTOpAIOLWYOCA TPpynny nonei addresses; KOJIMYECTBO 3anNuUCEN Fpynnbl B NONYYEHHOM COOBLLEHMM YKa3aHO B nose
addresses_count. (lToapobHee 06 06paboTke NoBTOPAIOLLENACA FPYNNbI CM. pasaen 3.6.) Fpynna skatoyaeT B ceba nons
type (NpM3HaKKM WAN03a) N addresses (aApec xocTa v NopTa WAo3a). MPU3HaKK Wao3a MOryT KOMBMHMPOBATLCA.

B TeyeHMe HEKOTOPOro BPeMEHM Nocae OTBETa TOProBOM CUCTEMbI LWO3 C YKa3aHHbIM a4pecoM OXKUAAET KNMEHTCKOro
noaKAo4YeHnA nocpeacTsoOm AaHHOMO 1I0rMHa. B Cny4yae Heydauyn pekomeHAyeTCcA CoBepLNTb elle ABe NONbITKX NOAK/IO-
YeHMs C UHTEPBa/sIOM B MOJICEKYHAbI. Ecam 6bln yKazaH HeBepHbIN UAEHTUPMKATOP NorMHa U/UaK napoab AMbo NoruH
3a6/10KMpoBaH, 0TBETHOE Co0bLLEeHMe ByaeT coaeprKaTb 3HaYeHMe status=1.
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Tabnuua 3. Popmat otBeTa Report: msgid=2,

CneunduKaLmsa npoToKona

seqg=0, pasamep ANHaMUYECKNI

CmeleHue Mone Tun OnucaHue
[frame] frame CeCcCcMOHHbIM 3aronoBoK
0 status int2
CraTyc 3anpoca. 3HayeHuA:
¢ 0 (ycnewHbIi 3anpoc),
® 1 (OTKNOHEHME: HEBEPHbDIV NOTUH AN NAPO/ib)
2 reason charl127+1 TekcToBOe onucaHue craTyca
130 addresses_offset |int2 CmelleHWe nepBoi 3aNmcK rpynnbl addresses OTHOCUTENbHO Ha-
Yyasna LaHHOrO NoAA. 3HaYeHue: 4
132 addresses_count  |int2 Konnyectso 3anucen rpynnbl addresses
> [addresses] addresses] |CnucoK agpecos

Tabnnua 4. Popmat KOMNoHeHTa addresses: pasmep 52 6aiTta

Mone

Tvn

OnucaHue

type

int2

MpuW3HaKM Wto3a, 6UTOBAA MacKa. 3HaYeHun:
* 0x0 (No): oTcyTcTBYET;
e 0x1 (Trans): TpaH3aKLUMOHHBIN;
¢ 0x2 (DropCopy): npocMOTpPOBbI;
e 0x4 (Risk): ynpaBneHue puckamu;
* 0x8 (Dict): cnpaBoYHMKY;
® 0x10 (MD): BOCCTaHOBNEHME PbIHOYHbIX AAHHBbIX;
® 0x4000 (BackUp): pesepBHbIit

ver

intl

Bepcua nHtepdeiica

pad0

intl

3apesepBNPOBAHHOE MONE, 3aN0AHAETCA HyNEBbIM BaiTOM

address

chard7+1

Appec xocTa 1 nopTa Wwto3a

3.3. dopmaTbl KOMNOHEHTOB cO0bLEHUSA

Tabnnua 5. ®opmat KomnoHeHTa user header: pasmep 20 6aitTos

Mone

Tun

OnucaHue

clorder_id

ascii20

KNMeHTCKUIM naeHTdUKaTop 3a8BKK

Tabnnua 6. Popmat KOMNoHeHTa gate header:

pa3mep 46 6anTos

MNone Tun OnucaHue
system_time time8n Bpems 06paboTKM KNMEHTCKOro 3anpoca
source_id int2 NcTouHMK coobuieHna. 3HaYeHma cm. B pasaene 3.4
clorder_id ascii20 KAneHTCcKuit naeHTMduKaTop 3anaBKM
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Mone

Tun

OnucaHue

user_id

asciilé

JloruH, M,CI,EHTMd)MKaTOp K/IMEHTCKOTIO WAk03a

Mone user id MOXeT 6bITb nyCcTbiM, Hanpumep, eCin TOproean CMCTtema CHANa 3aABKY aBTOMATUYECKN.

Tabnnua 7. Popmat KOMMNOHEHTa instrument: pasmep 6 6anTos

Mone Tvun OnwucaHune
market_id int2 NpeHTUdGUKaTOp Nyna AMKBUMAHOCTM (3HaYeHUA cM. B pasgene 3.5)
instrument_id int4 NaeHTMdUKATOP TOProBOro MHCTPYMEHTA

Tabnnua 8. PopmaT KOMMNOHEHTa account: pasmep 36 6aiToB

MNone Tvn OnucaHue
member_id int4 NaeHTUdMKaTOp y4acTHMKA TOPros
account asciilé NaeHTMdUKATOp TOProBO-KANPUHIOBOrO CYETA YYaCTHUKA TOPros
client_id asciilé NaeHTudUKaTop KANEHTCKOrO Koaa

Tabnuua 9. dopmat KomnoHeHTa deal: pasmep 20 baiTos

Mone Tun OnucaHue
deal_price dec8 LleHa caenku
deal_id int8 NaeHTUdUKATOP CAENKU, NPUCBOEHHDIV NYN10OM TMKBUAHOCTH
amount int4 O6bem caenkm

Tabnuua 10. dopmat KomnoHeHTa ot ccodes: pa3mep 32 6aitTa

MNone Tun OnucaHue
initiator_party asciilé NaeHTudUKaTop OTNpaBuTeNs aapecHoM 3aaBKU
ctrparty asciilé NoeHTndukaTop nonyyatens agpecHom 3aasKu

3.4. 3HauyeHuA source_id

B 3aronoBKe gate header NMPUCYTCTBYET Nosie source id, yKasblBalollee Ha MOAY/b, KOTOPbIV Nepegan cooblyeHne
Ha LWt03 A/1A OTNPABKM KUEHTY.

Tabnuua 11. Bosspaluaemble KIMEHTY 3HaueHua source id

[OnanasoH OnucaHune
100-199 LLinto3 Toproeoit cuctemsl
200-249 Mogaynn npoBepKun puck-napameTpos KANMPUHIOBOro LeHTpa
250-259 Moaynun ceeaneHma 3aaBOK
300499 Moaynun popmmpoBaHMA 1 pacdeTa PbIHOYHbIX AAHHbIX
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[OnanasoH OnucaHue
500-549 Mogaynn mapwpytmsaumm
1000-1099 NaeHTUOUKaTOPbI NYN0B IMKBUAHOCTH

3.5. UaeHTUPUKaATOpPbI NYS10B IMKBUAHOCTU

M aeHTMdUKaTOpbI Ny10B IMKBUAHOCTU MOTYT ABNATLCA 3HaYeHMEeM nosel source id, market, prime exchange U

exec market.

0 (DEFAULT) — nyn AMKBUAHOCTM HA YCMOTPEHUE TOProBOM CUCTEMDbI

1001 (TRADSYS) — Bce AOCTynHble Ny/bl IMKBUAHOCTH

1000 — nyn ankeuaHoctn OAO «CaHkT-TNeTepbyprckan bupka»

1010 — nyn MMKBUAHOCTU MOCKOBCKOI BUPXKM

1015 — ncnonHeHue Ha nynax amkengHoctn CLUA

1016 — pblHOYHaA MHPopPMaUMA ¢ NynoB AnkengHoctu CLLUA

1030 — nyn ankemgHoctn NYSE

1031 — nyn ankemgHoctn ARCA

1032 — nyn amksmuagHoctn NASDAQ

1033 — nyn aMksuaHocTun BATS

3.6. ObpaboTKa coobLieHnA ¢ NOBTOPAIOLWMMMUCA
KOMMNOHEHTaMM 1 NonamMmum

HekoTopble T1nbl C006LLI,EHMVI coaepaT KOMMNOHEHTbI M/VIJ'IM nonAa, KotTopblie moryT O6/'IaLI,aTb NPOnN3BOJ/IbHbIM KOJ/1n4e-
CTBOM 3anuceli B oAHOM COOGU.I,EHMVI. OpHo C006LLI,EHME MOXEeT BK/1l0YaTb HECKO/ZIbKO NMOBTOPAKOLWNMXCA KOMMNOHEHTOB U
nonei. Bce OAHOTUMHbIE NOBTOPAOWMNECA KOMMNOHEHTbI MMET d)MKCVIpOBaHHle ANNHY.

MoBTOpAOWMMCA KOMAOHEHTY MM MO0 BCEraa NpeaLwecTByroT ABa NoAA — of fset U count. [lone count cogepKuT
Konu4yecTBo 3anucei. Mone of fset YKa3blBaeT Ha CMelleHne (B 6a1‘/'|Tax) nepBoﬁ 3anMnCn KOMMNOHEHTa OTHOCUTE/IbHO Ha-
Yasa JaHHOIo NoaA; ero 3Ha4yeHne He MOXKeT 6bITb MeHbLLEe 4.

frame

header

groupA_offset=8

groupA_count=2

size < |groupB_offset=n

groupB_count=1

groupA —entry 1

; ] CmeleHue

[int2] nepsom

[int2] 3anucu rpynnbl A

[int2]

[int2] CmeleHne
nepsom

3anucu rpynnel B

groupA —entry 2

groupB —entry 1

.

<

PucyHok 9. Cxema coobLieHuns ¢ 4ByMA NOBTOPSAIOWMMUCA KOMMOHEHTaMMU

MoBTopAtOWMECA KOMNOHEHTbI, B CBOKO OYepesb, TAKKe MOTyT BKAKOYATb B cebsn Apyrue nostopAaowmneca KOMNOHEHTbI
WA NonA. B aTom cnyyae Kaxaaa 3anncb KOMMNOHEHTA CCbl1IAaeTcA Ha CBOO rpynny 3anucei BNOXKEHHOrO KOMMOHEHTA.
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groupC—entry 1

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

groupD —entry 2

PucyHok 10. Cxema ABYXYPOBHEBOIO B/IOKEHUA KOMMOHEHTOB

3.7. 06wt CeCCUOHHDbIU YPOBEHDb

3.7.1. dopmupoBaHue n nepegava coobweHun

CoobueHne 6MHApHOro NPOTOKO/1a COCTOUT M3 CTPOro onpeseneHHoro Habopa nonewn 1 npeacTasaseT cobol nocneno-
BaTe/IbHOCTb M3 3HaUYeHW 3TUX nonein. Kaxkgoe cooblieHne HauMHaeTCA € 3aro/IoBKa — KOMMOHEHTa £ rame, COCTOALLETNO
M3 Tpex NnoJsiei, B KOTOPbIX yKasaHbl pasmep, NOPALKOBbIA HOMep cooblieHua 1 TMn coobueHua. Pasmep coobuieHuns
BbIYMCNAETCA KaK A/IMHA BCcero coobeHna (MCKIoYan 3aro/loBoK frame) B 6aTax. AMHa COOBLLEHNA KOHCTaHTHA ANA
KaXK4,0ro TMNa, 3a UCKNHOYEHNEM COOBLLEHMI, COAEPKALLMX NOBTOPAIOLLME FPYMbl.

ChopmurpoBaHHble COOBLLEHMA NepeaatoTca BHYTPM CETEBOrO NakKeTa KaK noc/ienosateNbHOCTb 6aiT.

Tabnnua 12. dopmat KomnoHeHTa frame: pasmep 12 6aiToB

MNone Tvn OnucaHue
size int2 OnunHa coobuieHma 6e3 yyeTa 3arosioBKa frame B banTax
msgid int2 Tun coobuieHmna
seq int8 MopaaKoBbIN HOMeP coobLLEeHMA

3.7.2. UHnymanmnsauyma ceccum

Ceccus YCTaHAB/IMBAETCA B PpaMKaX COeANHEHNA MeXay CUCTEMOW KAMEHTA U LWIIHO30M TOpFOBOVI CUCTembl.

[N TOro 4To6bl MHULUMMPOBATL CECCUIO, KNMEHT NOC/IE NOAK/OYEHMSA K LWAO3Y TOProBOM CMCTEMbI OTNpaBaseT coobLue-
HMe Login, cogeprkaliee naeHTMGMUKaTop NorMHa login M Naposb password. B oTBET cepsep BbicblnaeT coobuieHme
Logon. Mpu nonyyeHmn HesepHo chOPMMUPOBAHHOIO COOBLWEHNA Login WM HEMPABUALHOMO NOTMHA M MApPOAA L3
paspbiBaeT coeanHeHue,

O4MH NOTVMH MOXKET UMETb TO/IbKO O4HY aKTUBHYIO CECCUIO 6VIHapHOF0 npoToKkona. Mpu NonbITKe MHMLKWANM3ALNMK BTOpOVI
Ceccuu Toprosas cMCTema B OTBET BblLW/IET OTK/IOHEHWNE Reject.

Tabnnua 13. Popmat coobuweHuns Login: msgid=8001, size=37

Cme- Mone Tvun OnucaHune
LweHue
[frame] frame CeccUOHHbIN 3aroNoBoK
0 login asciilé NoruH
16 password asciilé MNaponb
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Cme- Mone Tun OnucaHue
LeHune

32 reset_seq intl
Mpu3HaK cbpoca Homepos coobLeHMA NPeabIAYLLErO

coeauHeHus. 3HadeHua:
* 0 (no): NpoaoKEHNE HYMepaLuu;
* 1 (yes): cbpoc HomepoB

33 heartbeat_ms int4 MeprognyHocTb 06MeHa COObLLEHUAMM Heartbeat B
MUIUCERYHAAX

Tabnnua 14. dopmat coobuweHuns Logon: msgid=8101, size=24

Cme- MNone Tun OnucaHune
LweHue
[frame] frame CeccUOHHbIN 3aroNoBoOK
0 last_seq int8 Homep nocnegHero coobuieHna NpUKAaaHOro ypoB-

HA, OCTYNHOro KNMeHTy. Ecan Homep oTaundaeT-
€A OT nocneaHero coobLLeHnn, Noay4EeHHOro B
npeablayLwei ceccun, To creayert BOCNo/1b30BaTheA

ResendRequest

8 expected_seq int8 Homep cneaytowero oxumaaemoro ot KAneHTa coob-
LLeHMA NPUKNALHOrO YPOBHA

16 system_id ascii8 NaeHTUdUKaTop cncTemMbl

3.7.3. TakTOBbIE COObOLLEHUA

[NA KOHTPONA COCTOAHMA COEAMHEHMA KAMEHT M W03 06MeHMBaTCA COObLEeHNAMM Heartbeat. JTO coobuieHue
[O0/3KHO 6bITb OTNPABAEHO CTOPOHOW B C/lyYae, eC/iv OHa He Nnepeaasana HUKaKMX cooblueHui (ceccMoHHoro anbo npu-
KN1aAHOro YPOBHA) B TeYEHME NHTEPBAA OXUAAHUA.

MHTepBan oxnagaHna 3a4aeTca KAMEHTOM NMPU UHULMAAN3ALMN CECCUM B NONE heartbeat ms COO6LLI,eHMF| Login.

B cnyyae otcyTtcTBmA COO6LLI,EHVIﬁ OT NONb30BaTENA B TE4HEHUE YCTAHOB/IEHHOTO MHTEpPBAa/Jsla OXXUOaHUA CEPBEP pPa3pbiBaeT
coeguHeHune. KnneHTty pekomeHayeTca TaKoW xe CLLEHapMVI KOHTpPOANA coeaAnHEHUA.

Tabnnua 15. Popmat coobuweHns HeartBeat: msgid=8103, size=0

Cme- Mone Tun OnucaHue
LeHne

[frame] frame CeccUOHHbIN 3aroNoBoK

3.7.4. Homepa coobweHui

Bce coobLieHnn NpMKAagHOro ypoBHA 06/1a4a0T HOMEPOM, YHUKabHbIM B TeYeHMe TOProBoro AHA. CoobLeHUA Kaxaom
CTOPOHbI ceccun (LWto3a M KAMEeHTa) Noc/iea0BaTelbHO HYMEPYIOTCA HaTypasibHbIMU YMNCAAMM HAYMHAA C e4UHNLI. ITO
NO3BO/IAET, B YaCTHOCTM, 3aNpalunBaTb 1 NepecbiNaTb COOOLLEHNA, NOTEPAHHbIE NPU BHE3ANHOM Pa3pblBe COeANHEHUA.

C006LLI,EHMF|M CECCMOHHOro ypoBHA HOMep HE NPUCBAaNBAIOT: B NOJ1e seq YKa3blBaeTCA HOMb.

[nanoaaepikaHuna nocneaosatenbHOM HyMmepaLmMm coobLweHui, NPy MHULMANM3aLmMm ceccum B coobweHnm Logon LWAK3
yKasblBaeT HOMep Noc/ieHero OTnPaBNEeHHOrO TOProBOro COOBOLLEHNA B NOJie last _seq U OXKUAAEMbIA HOMEP ceayto-
LL,ero ToproBoro coobleHns B nose expected seq.

LLinto3 Hakanauneaet COO6LLI,€HMF| K/IMEHTY TaKXe B OTCYTCTBME NOAK/THOYEHUA. |-|03TOMy NPpWY YCTaHOBNEHUN CECCUN KNTNEH-
Ta MOTYT OXXMNOATb coo6u.|,eva, KOTOpPbIe 6b1n HanpaB/€Hbl eMy mexXay NoAKNHYEHUAMMN. Ecan last_seq, yKa3aHHbIl7I
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LU/IHO30M, MPEBbILIAeT HOMep NoceAHero coobLLeHns B NpeablayLei CECCUM, TO KMEHTa OXKUAA0T COOBLLEHMS, eLwe He
noayyYeHHble UM. X cnegyeT nepesanpocuTb Npu NOMOLLM ResendRequest.

MpuY NoayYeHUU COOBLLEHNA C HOMEPOM, OTIIMYHBIM OT OXKMAAEMOTO, LUO3 pa3pbiBaeT coeguHeHune. MNocae paspbisa
COEAMHEHUA KAUEHTY CeayeT BHOBb MOAKAOUYUTLCA, NpeaBapuTenbHO 06paTUBLUKCH K CepBepy BX0Aa, M BOCCTAaHOBUTL
HOMepa COOBLLEeHMIA COracHO 3HaYEHMAM, NOJYYEHHbIM B COOBLLEHNM Logon OT Wto3a. L3 HUKor4a He MHULUupyeT
M3MEHEHME OXMAAEMOro 3HaYeHM HOMEpa B C/lydYae NoaydeHnsa coobLieHms ¢ Homepom, 60blue 0XUAAEMOTO.

Toprosas cuUCTeMa NoAAepPHKMBaeT HeNPEPbIBHYIO HYMEPaLMI0 COOBLLEHUI MeXay TOProBbIMU CECCUAMM, B TOM YMCae
TOProBbIMU AHAMM. 118 NPUHYAMTENBHOMO C6POCa HYMEepaLMK KIMEeHTY HEOBX0AMMO NPU UHULMANN3ALMN CECCUM YCTa-
HOBUTb dnar reset seg=1 B co0bLWEHNM Login.

3.7.5. UameHeHne Homepa oXXugaemoro coobuieHusn

KAMEHT meeT BO3MOMKHOCTb M3MEHUTb 3HAYEHME HOMEPA OXKMUAAEMOTO CO0bLLEHNA Y WAt03a. [Ina 3TOro cneayeT Hanpa-
BUTb coobLleHne SequenceReset, ykas3as B NOfie next seq HOMep C/eAytollero coobLieHns, KOTopPbIA CredyeT OXu-
0aTb Wto3y. Npun 3TOM HOBbIN HOMEP HEe MOMKET BbITb MEHbLLE TEKYLLLEro 3HAYEHUSA Y LWK03a.

Tabnuua 16. dopmart coobuieHna SequenceReset: msgid=8004, size=8

Cme- Mone Tun OnucaHue
LeHne
[frame] frame CeCcCUOHHbIA 3aroN0BOK
0 next_seq int8 MopAaKOBbIN HOMEP CAeAyLLero OTNPaBAAEMOro Kan-
€HTOM coobLLeHun

3.7.6. Nepe3anpoc coobuwieHUm

ECNM KNMeHT noayyaeT oT cepBepa coobLieHMe C HOMepom, Boblue OKMAAEMOT0, emy ciedyeT 6o NepecTaBuTb CBOW
CYETYMK, NMMBO 3aNPOCUTb NPONYLLEHHbIE COOBLLEHMA OT cepBepa NoCPeacTBOM ResendRequest.

KNneHTy oCTYNHbI ANA Nepe3anpoca cCoobLeHUs, OTNPaBAEHHbIE B TEYEHWNE TEKYLLLENO U NPeAblAyLLEero TOProebIx gHew. B
cNyyae ecv KANeHT NPUHYAUTENbHO 0BHYNAN HYMepaL Mo coobLeHnit (reset seg=1 B coobLeHnn Login), To 3anpoc
Ha nepecblNKy Co0bLLEeHMI, OTNPaBAEHHbIX 40 COPOCa HOMEPOB, HEBO3MOXKEH B Il06OM cayyae.

B 3anpoce ResendRequest HeO6XO,CI,VIMO YKa3aTb nepsoe C006LIJ,(-.‘HVIe Anana3oHa 3anpawnBaemblX COO6UJ,eHMVI B no-
ne from seq W nocnegHee coo6u.|,eHme Auana3oHa B none till seq. Mpn yKasaHUM KAMEHTOM from seq=0 #u
till seqg=0 wnto3 nepewner COOGLIJ,EHVIFI Ha4ynHaA C HAMMeHbLUEero AOoCTyNHOro Homepa. Echm TonbKo B none till seq
YKa3aHO 3Ha4yeHne HOJ1b, TO B OTBET HA 3aNpoC CepBep nepewnerT sce C006U.I,eHMFI 3a TEKYLLYH TOProByrt CeCCUO Ha4YMNHaA
CHOmepa from seq. Taknum 06pa30M, BCe BO3MOXHble Cny4yan nepedncneHbl Hhxe:

1. from seg=n, till seg=m — 3anpoc coobLeHunin cn go m,

2. from seq=0, till seg=n — 3anpoc cOOBLLEHMI HaYMHaA C HAMMEHbLUEro AOCTYMHOIo HoMepa A0 N,

3. from seg=n, till seg=0 — 3anpoc cOOBLLEHNI HAUMHAA C N [0 NOCAEAHEro JOCTYNHOro HoOMepa, Ho He 6o/b-
e, YemM MaKCMManbHO JOCTYMHOE KOANYECTBo,

4. from seg=0, till seg=0 — 3anpoc Bcex AOCTYMHbIX COOBLLEHNI, HO He BonblUe, YeM MaKCUMaIbHO JOCTYMHOE
KONIMYECTBO.

5. from seg=-1, till seg=0 — 3anpoc BCexX AOCTYMNHbIX COObLLEHNI 3a TEKYLLWIA TOProBbIil AeHb, HO He bosblue,
YemM MaKCUMaNbHO JOCTYMHOE KONYECTBO.

6. from seq=-2, till seqg=0 — 3anpoc BCex COO6LLEHMI 3a NpeablAYLLIMIA U TEKYLLUIA TOPTrOBblE AHU, HO He 6o/b-
e, YeM MaKCMMasibHO AOCTYNHOE Koanyecteo. Ecam cooblueHms 3a 0gMH M3 TOProBbiX AHEN HeAOCTYMNHbI, TOPro-
BaA CUCTEMA BO3BPALLAET OLLUMOKY.

Mpn nepBom NOAKAOYEHUWM MOCNe AOANTENbHOTO nepepbiBa B pa60Te pekomeHayeTca wncnonb3oBatb 3anpoc
from seq=0, till seqg=0. B cnyyae ecnum nocne nepecbisiku WAO3 BEPHET u3BellleHne ResendReport CO CTaTyCOM
MORE, TO C/ie4y€eT OTNPaBUTb eLe OANH 3anpoc, YKasaB B Nosie from seqHOMEP, HA egUHNLY 6onblie, yem y nocnegHero
nepecnaHHoOro COO6LLI,9HVIH, Mtill seg=0.

Jnana3soH HomepoB 3anpalimBaemMbIx COO6LIJ,EHVII‘/‘I HE MOXET npeBbiWaTb onpegesneHHoro koan4yecrtsa: orpaHnyeHne Cm.
B AOKyMmeHTe Cemesoe noodknoveHue. Ecnmn kn NEHTY HEO6XOLI,VIMO 3anpocuTb 6onbLiee KOANYECTBO COO6LLI,EHVII‘;I, TO che-
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OYeT OTNPaBUTb HECKO/IbKO MOCNEA0BaTe/IbHbIX 3anpocoB. Mpu 3ToM HOBbIN 3aMPOC, MPUCAaHHbINA 40 OKOHYaHUA nepe-
CbIJIKM LLJIIO30M COOBLLEHUI MO Npeablaywemy 3anpocy, byaeT oTKAoOHeH cooblieHnem ResendReport CO CTAaTyCOM
DUPLICATE REQUEST. (Mpu yKasaHuu B 3anpoce till seq=0 W03 NepeaaeT He 60see MaKCMManbHOTO KONMYECTBaA
coobLLEeHMIA.)

Tabnnua 17. dopmat coobuweHna ResendRequest: msgid=8005, size=16

Cme- Mone Tvun OnucaHue
LeHune
[frame] frame CeCcCMOHHbIM 3aronoBOK
0 from_seq int8 Homep nepBoro cooblieHna B AnanasoHe
8 till_seq int8 Homep nocnegHero cooblieHns B AnanasoHe

B oTBeT Ha BepHO cHOPMMPOBaHHbIM 3aNpOC TOProBas cucTeMa nepeaacT 3anpoLleHHble coobuieHus, npeasapus nepe-
CbINIKY yBEAOMAEHMEM ResendReport CO cTaTycom ACK. o 3aBeplieHnn nepegaym coobLeHMI W3 OTNPaBUT yBe-
AOoM/ieHne ResendReport €O CTaTyCOM MORE MAu FINISH. CTaTyc MORE 0603HayaeT, YTo Homep nocaegHero coobuue-
HMA B AMaNa3oHe MeHbLUe HOMepa NocNeAHEero Onpas/eHHOro W030M TOProBoro coobLLeHns, TO eCTb CyLLECTBYIOT CO-
06LWEeHNA NPUKNALHOTO YPOBHSA, HE BOLeALMe B 3aMPOC, KOTOPbIE, B YaCTHOCTU, MOrn BbiTb cGOPMUPOBaHbI BO BpEMSA
BbINOJ/IHEHMSA 3anpoca.

B npouecce nepecbiiku C006U.LEHMI>‘I cepBep MOXET nepeaaBaTb TaKXKe HOBble TOProsble COO6LIJ,EHMF|, NnoO3TOMY A0 3aBep-
WweHnA nepecbiikn cneayert oxXmnaaTtb, B TOM Yucne, C006U.I,eHMF| C HOmepom, npesblillaloWwmnm 3ar|pOLLIEHHbIl7I AnanasoH.

Tabnnua 18. Popmat coobueHuns ResendReport: msgid=8105, size=2

Cme- Mone Tun OnucaHue
LeHne

[frame] frame CeCccUOHHbIN 3aroNoBoK

0 status int2
CraTyc BbINONHEHMA 3anpoca. 3HaYeHuA:

0 (ACK): Wwnto3 rotoB 0TBETUTbL Ha 3anpoc;

1 (MORE): w03 NosHOCTbIO OTBETUA Ha 3aMpoc,
HO NPW 3TOM B XPaHU/INLLE OCTAINCb AaHHblEe
ONA NOTUHa;

e 2 (FINISH): KnneHTy nepeaaHbl Bce AOCTYMNHbIe
OaHHble;

o 3 (DUPLICATE_REQUEST): cepBep B HacToALLMIA
MOMEHT 3aHAT 06CNYKMBaHWEM NpeablayLLero
ResendRequest ANA AAaHHOIO JIOTUHa,

e 4 (UNAVAILABLE): cepBuc BOCCTaHOBNEHUSA

HefoCTyneH

3.7.7. 3aBepLueHue ceccum

[na wraTHOro 3aBepLlueHnA ceccmn CTOpoHa oTnpasndaeT coo6u.|,eHv1e Logout U OXunaaet pa3pbliBa coegnHeHUA B Noa-
TBEPXKAEHUE 3aBepLlUeHNA CceCCUm.

Tabnnua 19. dopmat coobuweHna Logout: msgid=8002, size=16

Cme- MNone Tun OnucaHue
LeHune
[frame] frame CeCcCMOHHbIM 3aronoBOK
0 login asciilé JIOrvH, MAEHTUPUKATOP KIMEHTCKOTO LW/t03a
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3.7.8. OTKNOHeHue coobuieHunn

Ecnv KaneHTcKoe cooblieHne HesepHO cHOPMMPOBAHO MM COAEPIHKUT HEAONYCTUMbIE 3HAYEHMA Kakoro-ambo nons, cep-
BEP OTK/IOHAET TaKoe COOBLLEHMNE 1 HaNPaBAAET KANEHTY yBeAOMIEHWE Reject: B Nosie ref msgid yKasaH Tvn coob-
WeHun, B ref seq — HOMEP COOBLLEHNA MPUKAALHOIO YPOBHA MW HOMb A1 CECCUOHHOTO COOBLLLEHMA, B NONAX reason
M message COAEPKATCA KOA NPUUYMHbI OTKJAOHEHMUS 1 ONMCAHNE MPUYMHBI COOTBETCTBEHHO.

Tabnnua 20. Popmat coobuweHns Reject: msgid=8102, size=45

Cme- Mone Tun OnucaHue
weHue
[frame] frame CeCcCUOHHbI 3aronoBokK
0 ref_seq int8 Homep oTKnoHAemoro coobuieHunn
8 ref_msgid int2 Tun OTKNOHAEMOro coobLeHns
10 reason int2 Koa npuynHbl OTKNOHEHMA
12 message char32+1 MapameTpbl OTKAOHEHUA UK TEKCTOBOE ONUCaHue
NPUYKMHBI

3.7.9. Pa3pbiB coeguHEHUA

CepBep paspbiBaeT coeanHeHMe Npu NoayYEHUN COobLLEHMA
e C HEM3BECTHbIM TMMNOM COOBLLEHNA msgid,

® C ANMHOW size, HE COOTBETCTBYIOLLEN YKAa3aHHOMY TUMY,
® C HOMEpPOM COOBLEHUNA seq, OTAMYHBIM OT OXKMAAEMOTO.

3.8. NMpuknagHoO ypoBeHb

3.8.1. KnneHTtcKue 3anpocol

3.8.1.1. Nopaya 3aaBKU

[naToro ytobbl NoAaTb HOBYIO 3aABKY B LU/IO3 TOPrOBOW CUCTEMbI, KIMEHT OTNpaBaseT coobueHne AddOrder, B KOTOPOM
OO/KHbI ObITb YKa3aHbl:

* naeHTUdMKATOP TOProBOro MHCTPYMEHTa B Nose instrument id (cm. CpagoYHUK UHCMpyMeHmos),

® MHCTPYKUMIO MaplwpyTmM3aumm B noisx routing dest, market, prime exchange M routing instruction,

® Hanpas/eHue 3aABKKU B none dir,

e 06bem 3asBKM B No/e amount,

* naeHTUPMKaTOP TOProBO-KAMPUHIOBO CYeTa account U KAMEHTCKUIM Kof, client id.
[nsa Bcex TMNOB 3asABOK, KPOME PbIHOYHOTO (type=MARKET), AO/MKHA BbITb OnpeaeneHa LeHa B none price. LleHa 3a-
[aeTcA B BUAE LLeIoro Yncaa, BoceMb NociegHUX pa3pagos kotoporo 6yayT obpaboTaHbl Kak AecaTuYHble pa3pagbl. Ha-

npumep: 123,45 yKasbiBaeTcs Kak 12345000000. YKasbiBaeMas LLeHa J0MKHA ObITb KpaTHAa MUHMMA/IbBHOMY LIAry LLeHbI
(cm. CnpasoyHUK UHCMpPyMeHMOo8).

Kaaomy TMMNy 3asBKM COOTBETBYET CBOM nepedeHb 06s3aTesibHbIX MOei U UX 3HaUYEHUIA.

Tabnuua 21. Tunbl 3a8BOK

Tun 3aaBKKU Heobxoanmbie nons
PblHOYHaA type=MARKET, time in force=IOC
PbIHOYHasA 3aABKa, HanNpaBAAeMasn B ayKLWOH 3aKpbITUA type=MARKET, time in force=0C
JIMMUTHaA 3aABKa, HANpaBasemMan B ayKLMOH 3aKpbITUA type=LIMIT, time in force=0C, price
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Tun 3aaBKn Heobxogumbie nona

JINMUTHaA, akTUBHanA A0 KOHL,a TOprosoro AHA type=LIMIT, time in force=Day, price

JIMMUTHaA, aKTMBHAA [0 KOHLA PaclUMPEHHOW TOProBol | type=LIMIT, time in force=XH, price
ceccuu

Fill or Kill (FOK) type=LIMIT, time in force=FOK, price
Immediate or Cancel (I0C) type=LIMIT, time in force=IOC, price
AppecHasn type=NEGOTIATED, time in force=Day, price

C006LLI,EHME O noaaye 3aABKU AO0/1KHO 0b6s3aTenbHO coaepxaTtb K/IMEHTCKUM VI,CI,eHTMdJVIKaTOp 3aABKKM B none
clorder id. ToproBas cuctema Tpe6yeT YHUKaNbHOCTUK 3TOro VI,CI,EHTMC'JVIKaTOpa B Te4eHne ToOprosoro gHA AnAa Kaxgoro
KIMEHTCKOrO Wto3a. TakKe He peKomeHAayeTcA NMOBTOPHO MCNOAb30BaTb clorder id OTK/IOHEHHbIX 3aABOK.

CooblueHre 0 Nogaye aapecHo! 3adBKN LOIKHO TaKKe AOKHO BKAOYATb UAEHTUOUKATOP OTNPaBUTENS afpecHOoM 3a-
ABKM initiator party, MAEHTUOUKATOP NOAYUYEHUA aAPECHOM 3BABKU ctrparty id. TaKKe MOXeT BbITb yKasaH Kog,
AONA CBeleHMA aApecHON caeNKkM match ref: B 9TOM C/lyyae BCTpeYHas afpecHas 3aaBKa AO/IKHA COAEPIKATb TaKOM e
KOZ, MHaye 33ABKU He ByayT cBeZleHbl B CAESKY.

MNMocne 06paboTKM KNMEHTCKOM 33aABKM TOProBas cuctema MB0 OTKAOHUT 3aABKY COobLLIEHMEM RejectReport, 6O
noaTBepAuT NPUHATUE OTYEeTOM AddReport.

3asBKa MOYKET COMPOBOXKAATbCA KNMEHTCKMM KOMMEHTapMeM B NnoJsie comment (23 6aliTa B KogmuposKke UTF-8).

B KOHLle TOProBOW CeccMM WM PaCLUIMPEHHON TOProBOM CECCUM BCe aKTUBHble 3asABKM (time in force=Day
MM time in force=xXH) CHUMAIOTCA W K/AMEHT MojyyaeT oTyeT CancelReport €O 3HayeHWMemM EXPIRED B none
cancel reason.

Tabnuua 22. dopmat coobueHns AddOrder: msgid=101, size=194

Cme- MNone Tun OnucaHue
LeHme
[frame] frame CeccUOHHbIN 3aroNoBoK
0 [user_header] user_header CTaHAapTHbIN 3aros0BOK
20 instrument instrument KOMMNOHEHT naeHTUdMKaLMM TOProBOro MHCTPYMEHTA
26 dir intl

HanpasneHue 3aaBKKU. 3HaYeHuUA:
e 1 (Buy): nokynka;
e 2 (Sell): npoaaxa

27 type intl Tvn 3anBKM. 3HaYeHWA:

1 (MARKET): pblHOYHas;

2 (LIMIT): AumuTHOE;

101 (ICEBERG): aitcbepr;

103 (NEGOTIATED): agpecHas
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Cme- Mone Tun OnucaHue
weHue
28 time_in_force intl o
- = Bpemsa gencrena 3aaBKU. 3HaveHUA:
¢ 0 (Day): aKTMBHaA 4,0 KOHLLA TOPrOBOro AHS;
e 2 (00): ayKUMOH OTKpPbLITUS;
¢ 3(l0C): 10C;
¢ 4 (FOK): FOK;
e 7 (0OC): ayKUMOH 3aKpbITHA;
® 100 (XH): aKTMBHaA A0 KOHLA pacMpeHHoM Top-
rosou ceccum
29 passive_only intl
- 3apesepBupoBaHHOEe Nose. 3anoHAETCA HY/1IEBbIM
6aliTom.
30 auto_cancel intl
- PekMm aBTOMaTMYECKOro CHATUA NPU PaspbiBE CO-
eaMHeHUA. 3HaYeHus:
e 0 (OFF): He CHUMaTb 3aABKY aBTOMAaTUYECKN;
e 1 (AUTO_CANCEL): cHumaTb 3asaBKy aBTOMaTHye-
CKM
31 pad intl 3ape3epBupoBaHHOE Nose. 3ano/IHAETCA HY/1IeBbIM
6aliTom
32 routing_instruction int2 ANropMTMa MapLIpyTU3aLmMmn oCcTaTKa 3asBKU
34 routing_dest int2 NaeHTuduKaTop nyaa IMKBUAHOCTU UCMONHEHUS (CM.
pa3gen 3.8.1.1.1)
36 amount int4 O6bem 3asBKM B 10Tax
40 amount_extra int4 O6bem BUAMMOWM YacTM 3aBKM B I0TaX. JoOK-
HO ObITb 3aMOJIHEHO NPWU type=HIDDEN WK
HIDDEN DYNAMIC
44 price dec8 LleHa. [1na peno yKa3sbiBaeTcA ronosaa OXO4HOCTb B
NpoueHTax
52 price_extra dec8 JononHutenbHas ueHa. [1na peno moxeT bbITb yKasa-
Ha LeHa caenku
60 flags int8 .
MapameTpbl, 3aBMcALWME OT PbIHKA. 3HaYeHue
0x2000 (elgnoreDynamicLimits): npu3HaK ur-
HOPWUPOBAHUA AMHAMNYECKUX IMMMUTOB MO 3a-
ABKe, JOCTYyNeH TO/IbKO ANA IOFMHOB ¢ dnarom
CAN_IGNORE_DYNAMIC_LIMITS
68 time_valid time8n MocneaHWn CPOK, KOraa 3asaBKa MOXKET BbITb NPUHATA
TOProBoi cucTemomn
76 date_expire time4 [aTta n BpemAa aBTOMaTMYECKOro CHATMA 3aABKN. B Te-
KyLLLen BepCUn JOMKHO BblTb 3aN0NHEHO HyEM
80 account account KOMNOHEHT NAeHTUOUKALMM KANEHT], NOAAIOLLErO

3asBKY
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Cme-
LeHune

Mone

Tun

OnucaHue

116

parties

otccodes

KOMMNOHEHT naeHTUOUKaALMKN CTOPOH aApecHOM 3anB-
KK

148

comment

char23+1

KNMeHTCKMIN KOMMeHTapui K 3asaBKe

172

extra_ref

asciil2

LonoNHUTENbHbIN NAEHTUPUKATOP 3aABKK

184

extral

ascii4

3ape3epBUpPOBaHHOE Noje. 3aM0NHAETCA HYNeBbIMM
balitamu

188

prime_exchange

int2

OcHoBHoOM nyn "TMKBMAHOCTU U Nyn TMKBUAHOCTU ONA
MapLpyTM3aLnmM ocTaTKa. 3HayYeHuA:

e 0 (DEFAULT): NMyn NAMKBMAHOCTM Ha YCMOTpPEHME
TOProBOWM CUCTEMDbI;

® 1000 (SPB): Myn amkengHoctn OAO «CaHKT-lNe-
Tepbyprckas 6upska»/nyn MMKBUAHOCTU BHEGUP-
YKEBOTO PbIHK3;

* 1010 (MOEX_FOND): Myn nukBmMaHoct MocKoBs-
CKOM BUPXKMK;

* 1015 (IB): UcnonHeHmWe Ha nynax AMKBUAHOCTM
CLUA;

* 1030 (NYSE): NYSE;

e 1031 (ARCA): ARCA;

¢ 1032 (Nasdaq): NASDAQ;

* 1033 (BATS): BATS

190

match_ref

intd4

NaoeHTUdUKaTop Ana ceeaeHNA afpecHOM 3as8BKK

3.8.1.1.1. BO3MOXHOCTM MapLIpyTMU3aL UM 3aABKU

KnneHT 3agaeT mapLupyTn3aumio 3aaBKM COYeTaHMEM YeTbipex 0b6A3aTesIbHbIX NoNeun:

1. routing dest — yKasaHWe cnocoba UCMONHEHUA 3aABKM; AOMNYCTUMOE 3HaYeHne 1001 (HannyyLiee UCNOAHEHNe
TOProBoW cucTemon);

2. market — yKasaHue Ha Ny IMKBUAHOCTM NPMEeMa MapLLpPYTU3aLLMK; AONYCTUMOE 3HaYeHWe 1001 (MapwpyTmsaumn
BO BCE AOCTYMHblE NY/bl IMKBULHOCTH);

3. routing instruction — MpuKas o AeNCTBUM C HECBEAEHHbIM OCTaTKOM 3afBKU; AOMYCTUMOE 3Ha4YeHwue 0 (nac-

CUBHan MapLipyTM3aumn);

4. prime exchange — OCHOBHOM My/a NMKBUAHOCTM, B KOTOPbIM OyAeT HanpaB/ieH OCTAaTOK 3aABKW; 3HaYeHMA
cm. B pasgene 3.5.

3.8.1.2. CHATMe HecBeAEeHHOro OCTaTKa 3afaBKU

Mocne Toro, Kak 3asBKa bbl1a MapLpPYyTU3MPOBaHA B NY/bl IUKBUAHOCTU, KANEHT MMEET BO3MOXHOCTb CHATb HecBeAeH-
HbI OCTATOK 3anaBKM. [N 3TOro He0H6X04MMO HaNpPaBWTL B LWKO3 TOPrOBOM CUCTEMbI 3aMpPoC CancelOrder, B KOTOPOM
CHMMaeMasn 3anABKa JO/KHaA ObITb MAEHTUOULMPOBAHA OAHWUM U3 ABYX Nonei: orig clorder id wau order id (ana
CHATUA 3aABKM NOAAHHOM NOTMHOM, OT KOTOPOro MOAy4YeH AaHHbIA 3aNpoc Ha cHATKE). MpPU CHATUK 3aABKM, NOAAHHOM
C APYroro JI0rMHa, BO3MOXHa TO/IbKO UAEHTUdMKALMA NPU NOMOLLM Nonsd order id. MonA instrument id, dir, type
Mclient id TakKe ABNAOTCA 06A3aTE/IbHBIMM.

KnneHT JonKeH ykasartb yHMKaI'IbeIVI VI,CI,EHTMdJMKaTOp NPWKasa Ha CHATUE clorder id.
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Tabnnua 23. UaeHTUdMKaLMA CHUMAEMOI 3a51BKU

Jenctene

Heobxoaumble nons

HblIl 3aNpocC Ha CHATUEe

CHATUE 3asBKM, NOAAHHOW JIOTMHOM, OT KOTOPOTO MOJyYeH AaH-

orig clorder id (MM order id), instrument id,

account, client id, dir, type

CHATMeE 33ABKM, I'IOﬂ,aHHOﬁ C Apyroro nornHa

order id, instrument id, account, client id, dir,

type

MNocne 06p360TKM 3anpoca Toprosaa cCUCTema nmbo noaTBepauT CHATUE 3aABKU OTYETOM CancelReport, B0 OTKNOHUT
ero COO6LIJ,eHI/IeM RejectReport. B cnyyae oTKnoeHMA 3anpoca Ha CHATME Mo order id 3TOT M,EI,EHTVId)VIKaTOp 6yp.eT

YKa3aH B nose extra data0.

Tabnuua 24. dopmart coobueHna CancelOrder: msgid=112, size=100

Cme- Mone Tun OnucaHue
weHue
[frame] frame CeCcCHOHHbIM 3aronoBOK
0 [user_header] user_header CTaHAapTHbIM 3arosI0BOK
20 instrument instrument KomnoHeHT naeHtTudunKaumm ToproBoro MHCTPYMeHTa
26 dir int1 HanpasneHwe 3aaBKW. 3HaYeHuA:
e 1 (Buy): nokynka;
o 2 (Sell): npoparka
27 type int1 Tun 328BKW. 3HaYeHUA:
e 1 (MARKET): pbIHOYHas;
e 2 (LIMIT): nuMmuUTHas;
¢ 101 (ICEBERG): alicbepr;
e 103 (NEGOTIATED): agpecHasn
28 order_id int8 NaeHTUdUKaTop 3asBKU, MPUCBOEHHbI TOProBOM CU-
cremon
36 account account KOMNOHEHT AaeHTUOUKALMM KANEHT], NOAABLUEro 3a-
ABKY
72 flags int8 dnarn ana cHATUA.
80 orig_clorder_id ascii20 KANEeHTCKMI NAEHTUPUKATOP CHUMAEMOM 3as1BKM

3.8.1.3. CHATME MHOXecTBa 3aABOK

CHATME MHOXKeCTBa 3aABOK AOCTYMHO B HECKO/IbKUX PEXKMMAX, B COOTBETCTBMM C KOTOPbIM LOJIKEH 6bITb C¢0pMMpOBaH

3anpoc MassCancel.

3HayeHuMe nona clorder id He AO/MKHO HA4YMHATbLCA C nped)Vcha onlogout .

MCHOﬂbE}yeMbIVI pPEeXMM CHATUA 3aABOK YCTaHABIMBAETCA 3HaYeHnem noaa mode. MonA 8 C006LIJ,eHMVI MassCancel AONXK-
Hbl 6bITb 3aMONHEHbI CTpOro B cOOoTBETCTBUU C Bbl6paHHbIM PEXNMOM.
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Tabnuvua 25. PeKnmbl CHATUA MHOMKECTBa 3aABOK

CKOMY Koay

3Ha- Pexnm Jenctene Heobxoaumsblie nons
yeHue
7 BY_LOGIN CHATME 3aABOK, MOAAHHbIX OTMHOM, KOTOPbI HaNPaBuA AaH- |clorder id
Hbll1 3aMpPOC Ha CHATKE
23 BY_INSTR_LOGIN CHATWE BCEX 3aABOK MO YKa3aHHOMY MHCTPYMEHTY, NOAAHHbIX |clorder id,
JNIOTMHOM, KOTOPbIN HanpaBwua AaHHbIN 3aNpoC Ha CHATUE instrument_id,
source_id
39 BY_INSTR_ACCOUNT| cHATHE BCEX 3aABOK MO YKA3aHHbIM MHCTPYMEHTY U TOPro- clorder id,
BO-K/IMPUHTOBOMY CHETY instrument id,
source_ id, account
55 BY_INSTR_CLIENT  |cHATMe BCeX 3aABOK NO YKa3aHHbIM MHCTPYMEHTY U KINEHT- clorder id,

instrument id,

source_id, client id

Mpn BblBOpE peXkMma CHATUA 3aABOK, MOAAHHbLIX JIOTMHOM, OT KOTOPOro MOAy4YeH AaHHbIA 3anpoc Ha cHAThe (7
(BY_LOGIN)), HegonycTmo 3anosiHeHue nosien instrument id Mmarket id.

Mocne o06paboTkM 3anpoca ToOprosas cucTema MNOATBEPAMT CHATUE KaXAoW 3anABKU OTAEeNbHbIM COObLIeHMEM
CancelReport U 3aTem BbILLNET OTYET MassCancelReport.

Tabnnua 26. Popmat coobueHns MassCancel: msgid=103, size=63

Cme- Mone Tun OnucaHue
LeHue
[frame] frame CeccUOHHbIN 3aronoBoK
0 [user_header] user_header CTaHAapTHbIN 3arosI0BOK
20 instrument instrument KOMMNOHEHT naeHTUdMKaLMM TOProBOro MHCTPYMEHTA
26 mode intl
PeXXnm CHATUSA MHOXKeCTBa 3aABOK. 3HauYeHuA:
e 7 (BY_LOGIN): cHATHE 3aABOK, NOAAHHbIX 10-
TMHOM, KOTOPbIN HaNPaBWA AaHHbIN 3aNpPOC Ha
CHATME;
e 23 (BY_INSTR_LOGIN): cHATWe BCex 3as8BOK Mo
YKa3aHHOMY MHCTPYMEHTY, NOAAHHbIX JIOTUHOM,
KOTOPbIV HanpaBWA AaHHbIV 3aNpoc Ha CHATHUE;
e 39 (BY_INSTR_ACCOUNT): cHATME BCeX 3aABOK
Mo YKa3aHHbIM MHCTPYMEHTY Y TOPTroBO-KAMPUH-
roBOMY CYeTy;
e 55 (BY_INSTR_CLIENT): cHATMe Bcex 3asABOK No
YKa3aHHbIM MHCTPYMEHTY U KIMEHTCKOMY Koay
27 account account KOMNOHEHT MAEHTUOUKALMM Y4aCTHUKA TOProB, Top-
roBO-KJAMPUHIOBOrO CYETa M KAUEHTCKOro Koaa

3.8.1.4. ABTOMaTUYeCcKoe CHATUE 3aABOK

HecBeneHHble OCTaTKM 3aABKMU mMmoryT 6bITb aBTOMATUYECKM CHATbI npu paspbiBe coeanHeHUA C TOTMHOM, KOTOPbIM 6bina
nojaHa sTa 3aasKa. [lna atoro npuv noaaye 3aaBKU COO6LLI,€HVI€M AddOrder B none auto_cancel AO01KEH 6bITb YCTaHOB-
NeH Npu3Hak AUTO CANCEL. Korpa 3aABKa aBTOMaTUYeCKM CHATA, K/IMEHTY 6y,qu HanpaB/1EH OTYET (KOTOprVI OH CMOXeT
nony4ynTb nocsie BOCCTaHOBNEHUA COQ,D,VIHeHVIﬂ) CancelReport € yKasaHMem npuUinHbl reason=DISCONNECT.
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Mocne BOCCTAaHOB/IEHUSA COEAMHEHWA KAMEHT MOJIyYUT OTYeT MassCancelReport C KIMEHTCKUM MAEHTUPUKATOPOM
clorder id, HauMHawwWwmMmca ¢ npedukca onlogout .

3.8.1.5. OTKNOHEHMe BCTPEYHOM aAPEeCHOM 3aABKMU

KNMEHT MMeeT BO3MOMKHOCTb OTKNOHWUTb BCTPEUHYIO agpecHyto 3anaBKy. [lns 3Toro Heo6xo4MMo HanpaBuTb B LUAO3 TOp-
roBoOM CUCTEMbI 3anpoc CounterDecline, KOTOPOE AO/XHO COAEPIKaTb MNOAA: KAMEHTCKMIN MAeHTUMKATOP 3aABKM
clorder id, MAeHTUOUKATOP OTNPaBUTENA aJPECHONM 3aABKM initiator party, MAEHTUOUKATOP NONyYeHUs adpec-
HOW 3aABKM ctrparty id W Kog ANA CBEAEHWUA aApPEeCcHOW 3aABKM match ref.

Mocne 06paboTKK 3anpoca TOProBas cMcTema MB60 OTKNOHUT ero cooblleHeM RejectReport, IM60 NOATBEPAUT CHA-
THe 3a8BKM cooblleHnem CounterDeclineReport.

Tabnnua 27. Popmat coobuweHus CounterDecline: msgid=105, size=72

Cme- MNone Tun OnucaHune
LeHme
[frame] frame CeccUOHHbIN 3aronoBoK
0 [user_header] user_header CTaHOapTHbIM 3aros0BOK
20 instrument instrument KOMMNOHEHT naeHTUdMKaLMmM TOProBOro MHCTPYMEHTA
26 dir intl

HanpasneHue 3aaBKWU. 3HaYeHunA:
e 1 (Buy): nokynka;
e 2 (Sell): npoaaxka

27 type int1 Tun 3anBKK. 3HayeHue: 103 (NEGOTIATED): agpecHas

28 parties otccodes KOMMNOHEHT naeHTUdMKaLMM CTOPOH afpeCHOM 3asB-
KK

60 order_id int8 NaeHTUdUKaTOp 3a8BKU, MPUCBOEHHbI TOProBOMn cU-
cTremom

68 match_ref int4 NaeHTUdUKaTop Ana coBepllieHnn agpecHomn caenkm

3.8.2. OTyeTbl TOProBOM CUCTEMDI

3.8.2.1. OtueT 06 OTKNOHEHUU

Toprosas cUCTEMA OTK/IOHAET KAMEHTCKWI 3anpocC NPUKIAAHOMO YPOBHA COOBLWEHNeM RejectReport B CIEAYIOWMX CY-
yanx:

e KAMEHTCKUIA 3anpoc He COOTBETCTBYET NpaBam 4OCTyna J0rMHa.

e KAMEHTCKMIA 3aMpoC COAEPHUT HEBEPHDIE 3HAUYEHUS.

e KAMEHTCKUIA 3anpoc HeAoCTyNeH 4NA UCNONHEHUA (Hanpumep, BCAeaCTBUE OTCYTCTBMA TOPros).
B none reason yKasaH Kog, NPUUYMHbl OTKAOHEHWA, NOJIe message MOXKET COAepsKaTb cneunduumpoBaHHoe onncaHme
MPUYMHbBI OTKNOHEHUA MW NapameTPbI.

Tabnuua 28. dopmat coobueHna RejectReport: msgid=201, size=91

Cme- Mone Tun OnucaHune
weHue
[frame] frame CeccUOHHbIN 3aronoBoK
0 [gate_header] gate header CTaHZapTHbIN 3aros0BOK
46 market int2 Myn NAMKBUAHOCTW, OTKAIOHUBLUWIA KIMEHTCKYIO 3asiBKY
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CneunduKaLmsa npoToKona

Cme- Mone Tun OnucaHue

weHue

48 reason int2 Koa npuynHbI OTKNOHEHMA

50 message char32+1 MapameTpbl KOA4A OTKOHEHWUA NN TEKCTOBOE OMNuca-
HME NPUYUHDI

83 extra_data0 int8

- NpeHTUOUKATOP 3aABKM, YKa3aH Npu OTKIOHEHUM 3a-

npoca Ha cHaTue no order_id

3.8.2.2. OTyeT 0 NOCTAaHOBKe 3aABKM

Mpu ycnewHoOM NPUHATUM 3aABKM TOPTrOBOM CUCTEMOW LIAO3 HanpaBAAeT KANEHTY oTYeT AddReport, COAEPKALLNI NAEH-
TMdUKaTOP order id, YHUKa/bHbIN B TEYEHME TOPrOBOI CECCUU. TaKKe OTHET BK/IIOYaeT B ceba KANEHTCKUIA naeHTndu-

KaTop 3asABKM clorder id v BCE MAapaMeTpbl 3asBKU.

OTY4eT O NOCTAaHOBKE aApPEecHOM 3asfBKM TaKXKe COOEPXUT UAEeHTUDUKATOPDI

KOHTpareHToB initiator party

M ctrparty idwuKoa Ans ceeaeHus apecHOM 3aABKM match ref.

Mocne maplpyTM3auumn 3asBKM B My/bl NMKBUAHOCTM CUCTEMA OXMAAET OTKAMKA OT MynoB. B ciyyae ycnewHow
MapLpyTM3aunmM KameHTy 6yaet HanpasneH otdeT AddReport, COA4EPMKALMN NapameTpbl 3adaBKM U uaeHTUdUKaTOp
exch orderid, NPUCBOEHHBIV NYI0M JIMKBUAHOCTU. EC/IM My OTKIOHW MapLUpYTU3aLIMIO, TO CEPBEP HANPaBUT KIUEHTY

oTyeT 06 OTKNOHEHUU RejectReport.

Tabnnua 29. Popmat coobuweHns AddReport: msgid=212, size=260

Cme- Mone Tun
LieHne

OnucaHue

[frame] frame

CeCcCMOHHbI 3aronoBOK

0 [gate_header] gate header

CTaHAapTHbIW 3aroN0BOK

instrument

46 instrument

KomnoHeHT VI,CI,eHTVId)MKaLI,MVI TOProBoro MHCTPyMeHTa

52 dir intl

HanpasneHue 3aaBKKU. 3HaYeHuUA:
e 1 (Buy): NoKynkKa;
e 2 (Sell): npoaaxa

53 type intl

Tun 3aABKW. 3HaYeHUA:
e 1 (MARKET): pbIHOYHaA;
2 (LIMIT): numunTHas;
101 (ICEBERG): aitcbepr;
103 (NEGOTIATED): agpecHas;

104 (OUT_OF_BOOK): B nyne A0NOAHUTENbHOM
JIMKBUAHOCTM

54 time_in_force intl

Bpems 4encTBMA 3aABKN. 3HaYEHUA:

¢ 0 (Day): aKTMBHaA 4,0 KOHLLA TOPrOBOro AHS;

2 (O0): ayKUMOH OTKpbITUS;
3 (10C): 10C;

4 (FOK): FOK;

7 (OC): ayKUMOH 3aKpbITHSA;

100 (XH): akTMBHAA 40 KOHLLA paclIMPeHHOoM Top-
roBon ceccuu




CneunduKaLmsa npoToKona

Cme- Mone Tun OnucaHue
weHue
55 passive_only intl
- 3apesepBupoBaHHOe nose. 3ano/IHAETCA HYeBbIM
6aliTom.
ncel intl
26 auto_cance t PeKMm aBTOMaTM4YECKOrO CHATUA 3aABKM NPU Paspbl-
Be coegMHeHUA. 3HaveHuA:
e 0 (OFF): He cHUMaTb 3aABKY aBTOMATUYECKMU;
e 1 (AUTO_CANCEL): cHumaTb 3asaBKy aBTOMaTHye-
CKM
57 pad intl 3apesepBupoBaHHOe None. 3anoAHAETCA HyIeBbIM
6alitom
58 routing_instruction int2 ANropuTm MapLLIpyTU3aL MM OCTaTKa 3aABKN
60 routing_dest int2 NaeHTuduKkaTop nyna AMKBMAHOCTU (NogpobHee cm.
pasgen 3.8.1.1.1)
62 amount int4 0O6bem 3asBKK
66 amount_extra int4 O6bem BMAMMOWM YacTU 3asiBKM
70 price dec8 LleHa. [1na peno yKasbiBaeTcA rogosaa OXO4HOCTb B
NpoueHTax
78 price_extra dec8 LleHa caenkun. 3anonHAeTCA TOIbKO 414 peno
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CneunduKaLmsa npoToKona

Cme-
LeHune

Mone

Tun

OnucaHue

86

flags

int8

MapameTpsbl, 3aBUCALLME OT PbIHKA. 3HAYEHMA:

* 0x1 (eUserLastRec): nocneaHee coobuieHne
TpaH3aKLuMuK: NoCAeAHUI OTYET O CAeNKaX, 3a-
KHOYEHHDBIX B PaMKax O4HOM TpaH3aKLmMK;

* 0x2 (eMMObligations): npusHaK UcnosHeHuA
MapKeTMelKepom BHyTpeHHel 6MpXKM CBOUX
06s3aTeNbCTB, NPUCBANBAETCA BUSUMbBIM IMMUT-
HbIM 3aABKaMm;

* 0x4 (eNoMMTrade): NnpusHaK 3aABKM MapKeT-
melKepa BHyTpeHHel BMpKN, KoTopasa He A0JIXK-
Ha CBOAMUTCA C 3aABKOM APYroro mapKeTmemnke-
pa;

* 0x8 (ePresettlement): coenka npeanocrasky;

e 0x10 (eExternalActivity): onepauus 6bina cosep-
WeHa Yepes nHTepdencbl Nyna NMKBUAHOCTY;

* 0x20 (eDelivery): caenka noctaBku;

* 0x40 (eDeliverySwapGood): nepeHoc aobpoco-
BECTHOTO YYaCTHMKa B XOZie NOCTaBKY;

* 0x80 (eDeliverySwapBad): nepeHoc Hegobpoco-
BECTHOIO Y4aCTHMKa B XOZe NOCTaBKY;

* 0x100 (eDeliveryDonorTrade): nocTaBoYHbIV ne-
PeHOC y4YacTHMKa C NpUBAEYEHNEM OOHOPA;

® 0x200 (eNoSystem): Nnpu3HaK agpecHol caenky;

® 0x2000 (elgnoreDynamicLimits): npu3HakK UrHo-
PUPOBAHMUA ANHAMMUYECKUX IMMUTOB MO 3aABKE;

® 0x40000 (eLimitedMargin): npusHak orpaHuyeH-
Horo obecneueHuns;

* 0x100000 (eClientPartialExecute): yacTnyHoe uc-
NoJIHEHWE B a[PECHOM PEXUME, UHULMUPOBAH-
HOE K/NEHTOM;

® 0x200000 (eHaltPeriodOrder): npu3sHaK BbicTaB-
/IeHWA 3aABKM BO BPEMA NPUOCTAHOBKMN TOPTOB;

® 0x400000 (eOverTheCounter): Nnp13HaK 3asaBKK
WM CAENKM C BHEOUPIKEBLIM MHCTPYMEHTOM

94

date_expire

timed

[aTa 1 BpemA aBTOMaTM4YeCKOro CHATUA 3aABKU

98

time_valid

time8n

MocnenHwii Cpok, Koraa 3asBKa Moraa bbiTe NPUHATA
TOProBoW cUcTeMomn

106

account

account

KOMMNOHEHT nAeHTUOUKALUM KAKMeHTa, NoAaBLUEro 3a-
ABKY

142

parties

otccodes

KomnoHeHT naeHtTuduKaumm CTOPOH aapecHo 3ans-
KM

174

order_id

int8

NaeHTUdUKaTop 3asBKU, MPUCBOEHHbI TOProBOM CU-
cTemon

182

orig_orderid

int8

NaeHTUdUKaTOp 3as8BKM B NpeablayLmii TOProsbin
AeHb
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CneunduKaLmsa npoToKona

Cme- Mone Tun OnucaHue
weHue
190 exch_orderid ascii20 NaeHTUdUKaTOp, NPUCBOEHHbIM NYJIOM IUKBUAHOCTH
210 price_entry intl Homep LeHOBOro ypoBHA NO OTHOLUEHMUIO K yyLliemy,
Ha KOTOpbI Nonana 3asBKa. B TekyLien Bepcum cu-
cTeMbl He obpabaTbiBaeTcA
211 padl asciil 3apesepBupoBaHHOE None. 3anoAHAETCA Hyem
212 comment char23+1 KNNEHTCKMIA KOMMEHTapUI K 3asBKe
236 extra_ref asciil2 [JononHUTeNbHbIN NAEHTUDMKATOP 3aABKM
248 extral ascii4 JononHntenbHoe TEKCTOBOE Nosne
252 prime_exchange int2 OCHOBHOM NyN INKBUAHOCTU. 3HAYEHUA:
e 0 (DEFAULT): NMyn nAMKBMAHOCTM Ha YCMOTPEHUe
TOProBOW CUCTEMbI;
® 1000 (SPB): Myn nnkengHoctn OAO «CaHKT-lNe-
Tepbyprckas 6upka»/nyn MMKBMAHOCTU BHEGUP-
}KEBOro PbIHKA;
e 1010 (MOEX_FOND): Myn anMkeBMaHocT MocKoBs-
CKOM BUPXKMK;
e 1015 (IB): McnonHeHWe Ha nynax TMKBUAHOCTU
CLUA;
® 1030 (NYSE): NYSE;
e 1031 (ARCA): ARCA;
e 1032 (Nasdaq): NASDAQ;
® 1033 (BATS): BATS
254 match_ref intd NaeHTUdUKaTOp ANs cBeAEHUA aapecHOM CAeKK
258 orig_market int2 Myn NAMKBMAHOCTW, YKa3aHHbIN KAMEHTOM NpPU Nogade

3.8.2.3. OTueT 0 BCTPEUHOI aapecHOM 3aABKe

Mpu ycnewHoM NPUHATUM aLPECHOM 3asiBKM TOPrOBOM CUCTEMOI LITIO3 HAaNPaBSAET KAWEHTY oTYeT CounterReport, CO-
Aepalnii naeHTdUKaTop order id, YHUKaAbHbIN B Te4EHWE TOProBoi ceccum. TakKe oT4YeT BKAKOYAET B cebA KANEeHT-
CKUIM nAeHTUPUKATOP 3aABKM clorder id, MAEHTUPMKATOPLI KOHTPAreHToB initiator party M ctrparty idu Bce
napameTpbl 3aABKU.

Tabnnua 30. Popmat coobuweHna CounterReport: msgid=203, size=122

Cme- Mone Tvun OnucaHue
LweHue
[frame] frame CeCcCMOHHbIM 3aronoBOK
0 [gate_header] gate_header CTaHAapTHbIM 3arosI0BOK
46 instrument instrument KOMMNOHEHT naeHTMbUKaLmMmM TOProBoro MHCTPYMeEHTa
>2 dir int1 HanpasneHwe 3aABKW. 3HaYeHnA:
e 1 (Buy): nokynka;
o 2 (Sell): npoparka
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CneunduKaLmsa npoToKona

Cme-
LeHune

Mone

Tun

OnucaHue

53

type

intl

Tun 3aaBKW. 3HadyeHue: 103 (NEGOTIATED): aapecHan

54

amount

intd4

O6bem

58

price

dec8

LleHa. [1na peno yKasbiBaeTcA ronosaA AOXOA4HOCTb B
npoueHTax

66

price_extra

dec8

[ononHutenbHas ueHa. [lns peno yKkasbiBaeTcs LeHa
caenku

74

flags

int8

MapameTpbl, 3aBUCALLME OT PblHKA. 3HaYeHuA:

0x1 (eUserlLastRec): nocnegHee cooblieHne
TpaH3aKLMK: NoCAeAHUIA OTYET O CAENKAX, 3a-
KHOYEHHbIX B paMKax O4HOM TpaH3aKLmMK;

0x2 (eMMObligations): npM3HaK ucnonHeHuA
MapKeTMenKkepom BHyTpeHHel buprku ceomx
06a3aTenbCTB, NPUCBAMBAETCA BUAMMBIM IMMUT-
HbIM 3asiBKaM;

0x4 (eNoMMTrade): npu3HaK 3asaBKU MapKeT-
MenKepa BHyTpeHHeln BUpKK, KOTopas He A0JIXK-
Ha CBOAMTCA C 3aABKOWM ApYroro MapKeTmenke-
pa;

0x8 (ePresettlement): caenka npeagnoctasku;
0x10 (eExternalActivity): onepauus 6bina cosep-
LWeHa Yyepes uHTepdencol nyna TMKBUAHOCTH;

0x20 (eDelivery): caenka nocraBku;

0x40 (eDeliverySwapGood): nepeHoc aobpoco-
BECTHOr0 Y4aCTHMKA B XOA4e NOCTaBKK;

0x80 (eDeliverySwapBad): nepeHoc Hegobpoco-
BECTHOTO Y4aCTHMKA B XOZle NOCTaBKY;

0x100 (eDeliveryDonorTrade): nocTaBo4HbIN Ne-
PEHOC YYaCTHUKA C NPUBJIEYEHUEM JOHOPA;
0x200 (eNoSystem): NnpM3HaK afpecHOM CAENKMY;
0x2000 (elgnoreDynamicLimits): npusHaK urHo-
pPUPOBaHUA AUHAMMUYECKMX IMMUTOB MO 3asBKE;
0x40000 (eLimitedMargin): npusHak orpaHuyeH-
Horo obecneyeHus;

0x100000 (eClientPartialExecute): yactuuHoe mc-
NoJIHEHWE B afPECHOM PeXUMe, MHULMUPOBAH-
HOE KNEHTOM;

0x200000 (eHaltPeriodOrder): np13Hak BbicTaB-
JIeHWA 3asABKM BO BPEMSA NPUOCTaHOBKU TOPTOB;
0x400000 (eOverTheCounter): NpM3HaK 3as8BKK
WAW COENKM C BHEOUPIKEBBIM MHCTPYMEHTOM

82

parties

otccodes

KOMMNOHEHT naeHTUdMKaLmm CTOPOH afpeCcHOM 3anB-

KU

114

order_id

int8

NaeHTUPUKATOP 3aABKU, NPUCBOEHHbII TOProBOi CU-
cTemon

31




3.8.2.4. OtueT 0 caenkKe

CneunduKaLmsa npoToKona

Mpu cBeAEHUMN 3aABKM B CAE/IKY TOProBaa CUCTEMA HaMpaBAseT KAWEHTY OTYEeT O cae/ke Execution. Mpu sTom oauH
OTYET MOXKET COAEPHKaTb MHPOPMALMIO O HECKONIbKUX CAE/IKaX, COBEPLUEHHbIX HAa O4HOM Ny/e NMKBUAHOCTM, KOTopas

yKasaHa B none exec_market (3HayeHusa cm. B pasgene 3.5).

MapameTpbl caenku (LeHa, 06beM U YHUKaNbHbIM MAEHTUGMKATOP) CoaepKaTea B NOBTOpAtOLWeca rpynne deals. Koau-
4eCTBO 3anuceli B 3TOW rpynne (To ecTb KOMYECTBO OTHUTLIBAEMbIX CAENOK) YKa3aHo B nose deals count. CoobuieHne
Execution UMeeT AMHAaMMUYECKMI1 pa3mep: OH 3aBUCUT OT KOAMYECTBa 3anuceit B rpynne deals (06 ocobeHHOCTAX 06-

paboTKM coobuieHns cm. pasgen 3.6).

Tabnnua 31. Popmat coobueHuns Execution: msgid=207, paamep AUHAMUYECKUIA

Cme- Mone Tvn OnucaHue
weHue
[frame] frame CeccUOHHbIN 3aroNoBoK
0 [gate_header] gate_header CTaHgapTHbIM 3aros0BOK
46 instrument instrument KOMNOHEHT AaeHTUOUKALMM TOPTOBOIO MHCTPYMEHTA
52 dir intl .
HanpasneHue 3aaBKN. 3HaYeHUA:
* 1 (Buy): noKynkKa;
e 2 (Sell): npoaarka
>3 type int1 Tun 3a8BKW. 3HaYeHUA:
e 1 (MARKET): pbIHOYHaA;
e 2 (LIMIT): numunTHas;
e 101 (ICEBERG): aiicbepr;
e 103 (NEGOTIATED): aapecHas;
* 104 (OUT_OF_BOOK): B nyne gonosHUTEeNbHOM
NINKBUAHOCTH
54 price dec8 LleHa nopy4deHuna. [lna peno ykasbiBaeTca rogosasn
[0XO4HOCTb B MPOLLEHTaxX
62 price_extra dec8 3anpawunBaemasn ueHa. 114 peno moxeT bbITb yKasa-

Ha LleHa CAeNKu
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CneunduKaLmsa npoToKona

Cme-
LeHune

Mone

Tun

OnucaHue

70

flags

int8

MapameTpsbl, 3aBUCALLME OT PbIHKA. 3HAYEHMA:

* 0x1 (eUserLastRec): nocneaHee coobuieHne
TpaH3aKLuMuK: NoCAeAHUI OTYET O CAeNKaX, 3a-
KHOYEHHDBIX B PaMKax O4HOM TpaH3aKLmMK;

* 0x2 (eMMObligations): npusHaK UcnosHeHuA
MapKeTMelKepom BHyTpeHHel 6MpXKM CBOUX
06s3aTeNbCTB, NPUCBANBAETCA BUSUMbBIM IMMUT-
HbIM 3aABKaMm;

* 0x4 (eNoMMTrade): NnpusHaK 3aABKM MapKeT-
melKepa BHyTpeHHel BMpKN, KoTopasa He A0JIXK-
Ha CBOAMUTCA C 3aABKOM APYroro mapKeTmemnke-
pa;

* 0x8 (ePresettlement): coenka npeanocrasky;

e 0x10 (eExternalActivity): onepauus 6bina cosep-
WeHa Yepes nHTepdencbl Nyna NMKBUAHOCTY;

* 0x20 (eDelivery): caenka noctaBku;

* 0x40 (eDeliverySwapGood): nepeHoc aobpoco-
BECTHOTO YYaCTHMKa B XOZie NOCTaBKY;

* 0x80 (eDeliverySwapBad): nepeHoc Hegobpoco-
BECTHOIO Y4aCTHMKa B XOZe NOCTaBKY;

* 0x100 (eDeliveryDonorTrade): nocTaBoYHbIV ne-
PeHOC y4YacTHMKa C NpUBAEYEHNEM OOHOPA;

® 0x200 (eNoSystem): Nnpu3HaK agpecHol caenky;

® 0x2000 (elgnoreDynamicLimits): npu3HakK UrHo-
PUPOBAHMUA ANHAMMUYECKUX IMMUTOB MO 3aABKE;

® 0x40000 (eLimitedMargin): npusHak orpaHuyeH-
Horo obecneueHuns;

* 0x100000 (eClientPartialExecute): yacTnyHoe uc-
NoJIHEHWE B a[PECHOM PEXUME, UHULMUPOBAH-
HOE K/NEHTOM;

® 0x200000 (eHaltPeriodOrder): npu3sHaK BbicTaB-
/IeHWA 3aABKM BO BPEMA NPUOCTAHOBKMN TOPTOB;

® 0x400000 (eOverTheCounter): Nnp13HaK 3asaBKK
WM CAENKM C BHEOUPIKEBLIM MHCTPYMEHTOM

78

exec_market

int2

Myn AMKBUAHOCTK, B KOTOPOM Bbl/IM COBEPLLEHDI
cAenku (3HadyeHun cm. B pasgene 3.5)

80

account

account

KomMnoHeHT naeHTMdUKaLmMm KAneHTa, nogasBLiero 3a-
ABKY

116

parties

otccodes

KOMMNOHEHT NAEHTUOUKALMN CTOPOH aAPECcHO 3anB-
Kn

148

order_id

int8

NaeHTUdUKaTop 3a8BKU, MPUCBOEHHbI TOProBOMn cu-
cremom

156

exch_orderid

ascii20

NpeHTUOUKATOP, NPUCBOEHHDBIN NYIOM JIMKBULHOCTH

176

amount_rest

intd4

AKTMBHbIN OCTATOK 3asABKU
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CneunduKaLmsa npoToKona

Cme- Mone Tun OnucaHue
weHue
180 deals_offset int2 CmelleHne NepBoi 3aNnUCK rpynnbl deals OTHOCK-

Te€/IbHO Ha4Yas1la A4aHHOIo NonAa

182 deals_count int2 Konunyectso 3anucei rpynnbl deals
> deals deal KOMMNOHEHT, onuCbIBaOWMIA CAENKU

3.8.2.5. OTUeT 0 CHATUMU 3aAABKM

Mpw ycnewHom CHATMM 32ABKM TOProBana CUCTEMA HaNPABAAET KANEHTY OTYET O CHATUU CancelReport. OTYET COAePKUT
OCHOBHbI€ NapamMeTpPbl 3aABKMU, M,CI,EHTMCI)VIKaTOpr 3aABKM B NonAx order iduorig clorder id, a TaKXKe NPUYMHY, NO
KOTOpOﬁ 3anBKa bblna CHATa B NoJie reason.

Ecnu 3asaBka Immediate Or Cancel He 6bi10 cBeZeHa LENMKOM, TO HECBEAEHHbIM OCTaTOK CHUMAETCA Ny/IOM IMKBUAHOCTH
M KNNMEHT NONY4YnT OTYET CancelReport CO 3Ha4yeHMem EXPIRED NOTRADES B NO/1e reason.

B clydae BO3MOXHOCTU 3aKNTIOYEHUA KPOCC-CAE/TKU HECBeAeHHbIﬁ OCTaTOK BXO,EI,FILLI,VIVI 3aABKU CHUMAETCA Ny/IOM TUKBUA-
HOCTU U KJMNEHT NOAYy4YuUT OT4eT CancelReport CO 3HaYE€HNEM EXPIRED CROSSTRADE B none reason. I'IpM 3TOM BCe
COENKKN C 3aABKaMUM Ha LEHOBOM YPOBHE KPOCC-3aABKU U NpeawecTBYOLWNX 3aKN1I04YaoTCA B 06blYHOM pexunme.

B Cnhydae ecnn BxogAuwaa 3adBKa MPU BbICTaB/IEHUUN HE UCMONHAETCA UE/IMKOM, a €€ OCTAaTOK BbICTaBNAETCA B Oo4ye-
peab KOTUPOBOK MU MPU 3TOM MOXKET BO3HUKATb nepeceyeHMe BUAUMbIX Pa3HOHaNpPaBAEHHbIX ypOBHeVI oyepean 3a-
ABOK, TO HeCBep,EHHbIVI OCTaTOK BXOLI,FILLI,QVI 3aABKU 6y,u,eT OTK/IOHEH NyAOM NUKBUOHOCTU C YKa3aHUeEM MNPUYUHDI
EXPIRED ORDERBOOK CROSS.

Tabnuua 32. dopmart coobueHna CancelReport: msgid=214, size=172

Cme- Mone Tun OnucaHue
weHue
[frame] frame CeccuOHHbIN 3aronoBoK
0 [gate_header] gate_header CTaHZapTHbIM 3arosI0BOK
46 instrument instrument KomnoHeHT naeHtTudmnKaumm TOproBoro MHCTPYMeHTa
52 dir intl

HanpaBneHue 3a8BKU. 3HaYeHUA:
e 1 (Buy): nokynka;
e 2 (Sell): npoaaxa

53 type intl Twn 3aABKK. 3HaYEHWA:

* 1 (MARKET): pbIHOYHas;

e 2 (LIMIT): numuTHOE;

e 101 (ICEBERG): aiicbepr;

e 103 (NEGOTIATED): agpecHas;

e 104 (OUT_OF_BOOK): B nyne A0ONONHUTENBbHOMN
JIMKBUAHOCTH

54 amount intd CHATbI 06beMm

58 amount_rest int4 AKTUBHbIN OCTaTOK NoCne CHATUA

62 price dec8 LleHa. lna peno yKasbiBaeTca rofosas AOXO4HOCTb B
npoueHTax

70 price_extra dec8 3anpawunBaemasn ueHa. [1na peno moxeT 6biTb yKasbl-
BaeTcA LeHa CAeNKu
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CneunduKaLmsa npoToKona

Cme- Mone Tun OnucaHue
LeHune

78 flags int8 .
MapameTpbl, 3aBUCALLME OT PbIHKA. 3HAYEHUA:

* 0x1 (eUserLastRec): nocneaHee coobuieHne
TpaH3aKLuMuK: NoCAeAHUI OTYET O CAeNKaX, 3a-
KHOYEHHDBIX B PaMKax O4HOM TpaH3aKLmMK;

* 0x2 (eMMObligations): npusHaK UcnosHeHuA
MapKeTMelKepom BHyTpeHHel 6MpXKM CBOUX
06s3aTeNbCTB, NPUCBANBAETCA BUSUMbBIM IMMUT-
HbIM 3aABKaMm;

* 0x4 (eNoMMTrade): NnpusHaK 3aABKM MapKeT-
melKepa BHyTpeHHel BMpKN, KoTopasa He A0JIXK-
Ha CBOAMUTCA C 3aABKOM APYroro mapKeTmemnke-
pa;

* 0x8 (ePresettlement): coenka npeanocrasky;

e 0x10 (eExternalActivity): onepauus 6bina cosep-
WeHa Yepes nHTepdencbl Nyna NMKBUAHOCTY;

* 0x20 (eDelivery): caenka noctaBku;

* 0x40 (eDeliverySwapGood): nepeHoc aobpoco-
BECTHOTO YYaCTHMKa B XOZie NOCTaBKY;

* 0x80 (eDeliverySwapBad): nepeHoc Hegobpoco-
BECTHOIO Y4aCTHMKa B XOZe NOCTaBKY;

* 0x100 (eDeliveryDonorTrade): nocTaBoYHbIV ne-
PeHOC y4YacTHMKa C NpUBAEYEHNEM OOHOPA;

® 0x200 (eNoSystem): Nnpu3HaK agpecHol caenky;

® 0x2000 (elgnoreDynamicLimits): npu3HakK UrHo-
PUPOBAHMUA ANHAMMUYECKUX IMMUTOB MO 3aABKE;

® 0x40000 (eLimitedMargin): npusHak orpaHuyeH-
Horo obecneueHuns;

* 0x100000 (eClientPartialExecute): yacTnyHoe uc-
NoJIHEHWE B a[PECHOM PEXUME, UHULMUPOBAH-
HOE K/NEHTOM;

® 0x200000 (eHaltPeriodOrder): npu3sHaK BbicTaB-
/IeHWA 3aABKM BO BPEMA NPUOCTAHOBKMN TOPTOB;

® 0x400000 (eOverTheCounter): Nnp13HaK 3asaBKK
WM CAENKM C BHEOUPIKEBLIM MHCTPYMEHTOM

86 account account KOMNOHEHT MAeHTUOUKALMM KANEHT], NOAABLUEro 3a-
ABKY

122 order_id int8 NpeHTUdUKaTOpP 3aABKU, NPUCBOEHHbII TOPFrOBOM CU-
cTemon

130 exch_orderid ascii20 NaeHTUdUKaTop, NPUCBOEHHbIN NY10M NNKBUOHOCTU
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CneunduKaLmsa npoToKona

Cme- Mone Tun OnucaHue
LeHune
150 cancel_reason int2

Koa, npnynHbl CHATUA. 3HaYeHUA:

® 0 (USER_CANCEL): cHAaTO no 3anpocy
CancelOrder K/IMEHTQ,

e 1 (USER_MASS_CANCEL): cHsATO no 3anpocy
MassCancelOrder K/IMEHTQ,

e 2 (BROKER_CANCEL): cHATO no 3anpocy
CancelOrder BpoKepa;

* 4 (BROKER_MASS_CANCEL): cHaTO no 3anpocy
MassCancelOrder 6p0Kepa;

e 5 (DISCONNECT): cHATO BcneacTBue paspbiBa co-
eANHeHs;

® ¢ (EXPIRED): CHATO MO MCTEYEHUWN BPEMEHU Ael-
CTBWA 3aABKY;

¢ 3 (OPERATOR): cHATO onepaTopoM TOProBoi cu-
CTEMbI;

e 9 (EXPIRED_NOTRADES): cHATMe ocTaTKa nopyue-
HuA Immediate Or Cancel;

e 10 (EXPIRED_CROSSTRADE): cHATO BCneacTeune
BO3MOMHOW KpOCC-CAENKY;

e 11 (EXPIRED_ORDERBOOK_CROSS): cHATO BCea-
CTBME BUAMMOTO NepecevyeHmnsa oyepesm 3asaBOK;

e 12 (CTRPARTY_DECLINE): cHATO no 3anpocy
CounterDecline KOHTpPaAreHTa,

e 14 (FILLED): cBeaeHMe aapecHOM CAeNKu;

e 15 (EXT_REJECTED): cHATO BCeACTBME OTKa3a B
o06paboTKe B Nysie IMKBUAHOCTY;

e 16 (EXT_EXPIRED): cHATO BCNeAcTBME UCTEYEHUS
BPEMEHW AeWCTBUA 3aABKM B Nye TMKBUAHOCTU

152 orig_clorder_id ascii20 OnNUMOHaNbHbIN KANEHTCKUIA MAEHTUPUKATOP 3as1BKU
Ha CHATUe

3.8.2.6. OTYeT O CHATUM MHOXecCTBa 3asABOK

B oTBeT Ha 3anpocC O CHATUM MHOKeCTBa 3aABOK MassCancel TOpProsasa CUCTEMa OTBETUT OTYETOM O MACCOBOM CHATUM
MassCancelReport. OTYeT By4eT coneprKaTb pesynbTaT CHATUS B none cancel status.

B cnyyae ecnaum no 3anpocy 6blIN CHATbI 3aABKU, 3TOT OTYET 6yp,eT npeasBapeH otaesibHbIMU OTHETAMU O CHATUU Ka)K,El,Ol;'I
3aABKM CancelReport. [OpAAOK CHATMA 3aABOK NPU 3anpoce MassCancel HE pernaMmeHTUPOBaH.

Tabnnua 33. Popmat coobuweHns MassCancelReport: msgid=206, size=94

Cme- MNone Tun OnucaHune
LeHme
[frame] frame CeccUOHHbIN 3aronoBoK
0 [gate_header] gate header CTaHOapTHbIM 3aron0BoOK
46 instrument instrument KOMMNOHEHT naeHTUdMKaLMmM TOProBOro MHCTPYMEHTa
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CneunduKaLmsa npoToKona

Cme-
LeHune

Mone

Tun

OnucaHue

52

mode

intl

3HayeHwuA:

* 7 (BY_LOGIN): cHATMe 3aABOK, NOAAHHbIX N10-
TMHOM, KOTOPbIM HanpaBWa AaHHbIM 3anNpoc Ha
CHATUE;

e 23 (BY_INSTR_LOGIN): cHATHE BCeX NOpyYeHUi
No YKa3aHHOMY MHCTPYMEHTY, MOAAHHbIX /10-
TMHOM, KOTOPbI HanpaBWA AaHHbIM 3aNpoc Ha
CHATUE;

e 39 (BY_INSTR_ACCOUNT): cHATME BCex nopy4e-
HWIA MO YKa3aHHbIM MHCTPYMEHTY Y TOProBO-KAN-
PUHrOBOMY CHETY;

e 55 (BY_INSTR_CLIENT): cHATMe Bcex nopydeHui
MO YKa3aHHbIM MHCTPYMEHTY U KIMEHTCKOMY KO-
Ay

53

account

[account]

KomMnoHeHT naeHTMdUKaLMm y4acTHUKa TOProB, Top-
rOBO-K/IMPUHIOBOrO CYeTa U KAMEHTCKOro Koaa

89

cancel_reason

int2

3apes3epBUPOBAHHOE MoJe. 3aMN0HAETCA Hy/leMm.

91

num_orders

int2

Konnyectso 3aABOK, CHATbIX NO AaHHOMY 3anpocy

93

cancel_status

intl

PesynbTaT MaccoBoro CHATMA. 3HaYeHus:

e 0 (NOTHING_TO_CANCEL): He HaliaeHO 3aAaBOK
[O/19 MacCOBOrO CHATUS;

¢ 1 (CANCELED_OK): cHAaTO x0Tsi 6bl OAHO Nnopy4e-
Hue;

e 2 (CANCEL_FAILED): cTaTyc xoTa 6bl 04HO 3aAB-
KM U3 YMC/Ia CHUMAEMbIX HE MOMKET bbITb onpe-
aenex

3.8.2.7. OTyeT O CHATUM BCTPEUYHOM afpeCcHOM 3aABKMU

|-|pl/| ycnewHOmM CHATUKn BCTpeLIHOI\/'I a,El,peCHOVI 3aABKM TOpProeaA CUCTEMA HaNpaBnAeT KAWEHTY OT4YeT O CHATUMU
CounterUpdateReport. Otyer COAEePHKNT OCHOBHbIE NapamMeTpPbl 3aABKU, VI,EI,EHTMC')VIKaTOpr 3aABKU B NONAX order_id
n clorder_id, VI,D,eHTVId)VIKaTOpr oTnpaBuTena MW noayvdartensa a,El,peCHOVI 3aABKKU B NOAAX initiator_party
Mctrparty id.

Tabnuua 34. dopmart coobuweHna CounterUpdateReport: msgid=209, size=123

Cme- MNone Tun OnucaHue
LweHue
[frame] frame CeCcCMOHHbIM 3aronoBOK
0 [gate_header] gate_header CTaHAapTHbIM 3arosI0BOK
46 instrument instrument KOMNOHEHT MAEHTUOUKALLMM TOPTOBOIO MHCTPYMEHTA
52 dir intl

HanpasneHue 3aABKN. 3HAYEHUA:
e 1 (Buy): nokynka;
o 2 (Sell): npoparka




CneunduKaLmsa npoToKona

Cme-
LeHune

Mone

Tun

OnucaHue

53

type

intl

Tun 3aaBKW. 3HadyeHue: 103 (NEGOTIATED): aapecHan

54

amount_rest

intd4

AKTUBHbI 06bem

58

price

dec8

LleHa. [1na peno yKasbiBaeTcA ronosaA AOXOA4HOCTb B
npoueHTax

66

price_extra

dec8

[ononHutenbHas ueHa. s peno mMoxeT 6bITb yKa-
3bIBAETCA LeHa CAEMKN

74

flags

int8

MapameTpbl, 3aBUCALLME OT PblHKA. 3HaYeHuA:

0x1 (eUserlLastRec): nocnegHee cooblieHne
TpaH3aKLMK: NoCAeAHUIA OTYET O CAENKAX, 3a-
KHOYEHHbIX B paMKax O4HOM TpaH3aKLmMK;

0x2 (eMMObligations): npM3HaK ucnonHeHuA
MapKeTMenKkepom BHyTpeHHel buprku ceomx
06a3aTenbCTB, NPUCBAMBAETCA BUAMMBIM IMMUT-
HbIM 3asiBKaM;

0x4 (eNoMMTrade): npu3HaK 3asaBKU MapKeT-
MenKepa BHyTpeHHeln BUpKK, KOTopas He A0JIXK-
Ha CBOAMTCA C 3aABKOWM ApYroro MapKeTmenke-
pa;

0x8 (ePresettlement): caenka npeagnoctasku;
0x10 (eExternalActivity): onepauus 6bina cosep-
LWeHa Yyepes uHTepdencol nyna TMKBUAHOCTH;

0x20 (eDelivery): caenka nocraBku;

0x40 (eDeliverySwapGood): nepeHoc aobpoco-
BECTHOr0 Y4aCTHMKA B XOA4e NOCTaBKK;

0x80 (eDeliverySwapBad): nepeHoc Hegobpoco-
BECTHOTO Y4aCTHMKA B XOZle NOCTaBKY;

0x100 (eDeliveryDonorTrade): nocTaBo4HbIN Ne-
PEHOC YYaCTHUKA C NPUBJIEYEHUEM JOHOPA;
0x200 (eNoSystem): NnpM3HaK afpecHOM CAENKMY;
0x2000 (elgnoreDynamicLimits): npusHaK urHo-
pPUPOBaHUA AUHAMMUYECKMX IMMUTOB MO 3asBKE;
0x40000 (eLimitedMargin): npusHak orpaHuyeH-
Horo obecneyeHus;

0x100000 (eClientPartialExecute): yactuuHoe mc-
NoJIHEHWE B afPECHOM PeXUMe, MHULMUPOBAH-
HOE KNEHTOM;

0x200000 (eHaltPeriodOrder): np13Hak BbicTaB-
JIeHWA 3asABKM BO BPEMSA NPUOCTaHOBKU TOPTOB;
0x400000 (eOverTheCounter): NpM3HaK 3as8BKK
WAW COENKM C BHEOUPIKEBBIM MHCTPYMEHTOM

82

parties

otccodes

KOMMNOHEHT naeHTUdMKaLmm CTOPOH afpeCcHOM 3anB-

KU

114

order_id

int8

NaeHTUPUKATOP 3aABKU, NPUCBOEHHbII TOProBOi CU-
cTemon
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CneunduKaLmsa npoToKona

Cme- Mone Tun OnucaHue
LeHune

122 reason intl
Koa npuumnHbI CHATUA. 3HaYeHunA:

® 0 (USER_CANCEL): cHAaTO no 3anpocy
CancelOrder K/IMEHTQ,

e 12 (CTRPARTY_DECLINE): cHATO no 3anpocy
CounterDecline KOHTpPaAreHTa,

e 14 (FILLED): cBeaeHMe agpecHom caenku

3.8.2.8. OtueT 06 OTKNIOHEHMM BCTPEUYHOMW afpecHO 3aaBKU

Mpu ycnewHoM OTKIOHEHUWN BCTPEUYHOMN agpecHOM 3aABKM TOProBas CUCTEMa HanpaBAAET KNMEHTY OTYET 06 OTKJIOHEHUN
CounterDeclineReport. OTYET COAEPKUT OCHOBHbIE NapaMeTpbl 3aABKU, UAEHTUGMKATOPLI 3aABKM B NoNAX order id
M clorder id, aTakXe naeHTMOUKATOPbLI OTNPABUTENA U NOy4aTeNa afpeCcHOMN 3aABKM B MONAX initiator party u
ctrparty id.

Tabnnua 35. Popmat coobuweHns CounterDeclineReport: msgid=208, size=94

Cme- Mone Tun OnucaHue
LeHne
[frame] frame CeccUOHHbIN 3aroNoBoK
0 [gate_header] gate header CTaHAapTHbIN 3aros0BOK
46 instrument instrument KOMNOHEHT MAEeHTUOUKALMM TOPrOBOrO MHCTPYMEHTA
52 dir intl

HanpasneHue nopy4yeHus. 3HaYeHUs:
e 1 (Buy): nokynka;
e 2 (Sell): npoaaxa

>3 type int1 Tun nopy4yeHua. 3HadeHue: 103 (NEGOTIATED): aa-
pecHasn

54 parties otccodes KomnoHeHT naeHtTnomnKaumm CTOPOH aApecHoro no-
pyyeHus

86 order_id int8 NpeHTUdUKaTOpP 3aABKU, NPUCBOEHHbII TOPFrOBOM CU-
cTemon

39



Koab! owmbok

MpunoxxeHue A. Koabl ounb0oK

Tabnunua 36. Tabanua c onMcaHMem Kogos oWwKnboK

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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Koa OnucaHue
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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Koa OnucaHue

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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Koa OnucaHue

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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Koa OnucaHue

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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Koa OnucaHue
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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MpunoxxeHue B. UcTopua nsmeHeHunm

Bepcusa 1.3.3 15 aekabpa 2014 roaa
YTouHeHa 06a3aTeNbHOCTb YKasaHua OCHOBHOM BUPXKK B 3aABKe.

Bepcusa 1.3.2 28 Hoa6pa 2014 roaa
1. [Job6asneHbl HOBble 3HaYeHMA A/1A nons reason B coobuweHnn CounterUpdateReport.
2. [ob6asneHbl owmnbkn 9103, 9205, 9300, 9400, 9401, 9402, 9500, 9600 1 9601 B TabanLy KOA0B OLINOOK.

Bepcusa 1.3.1 21 Hoa6pa 2014 roaa
1. [OobasneHbl pasgensl "Pexxnm neperoBopHbIX cAenoK peno" n "AyKumoH 3akpbiTua" B pasgen "Pexumbl Topros".
2. [lobaBneHbl HOBblE TUMbI 3aABOK.
3. [lobaBneHbl HOBble KOAbl OLLIMBOK.
4. [lob6aBneHbl HOBble 3HaYeHUs gnsa nonasa cancel_reason B coobueHnn CancelReport.

Bepcusa 1.2.3 29 okTabpa 2014 roaa
1. N3meHeHbl onucaHma nonei price u price_extra 8 coobuieHnn AddOrder.
2. B nonsax type u scalping_type B coobwieHunm Instrument U3meHeH CNMCOK 3HAYEHUI.
3. YTOYHeHO B3aMMOZEeNCTBME C TOPrOBbIM LU/IHO30M NPU OTKAOHEHWUM BCTPEYHOTO aPECHOIO NOPYYEHUA KOHTPAreH-
TOM.
4. YTOo4HeHbl 3HaYeHuMA Ana nons reason B coobuieHnm CounterUpdateReport.
5. Mone cancel_reason B coobweHnn MassCancelReport 3ameHeHO Ha 3ape3epBUPOBaHHOE.

Bepcusa 1.2.2 10 okTtabpa 2014 roaa
1. YTo4yHeHO B3aMmoAEeNcTBME C TOProBbIM LLO30M A5 afPeCcHOro nopyyeHus (cm. pasgen 2.6).
2. YTOYHEHO Ha3BaHMe OTBETHOro coobLeHna cepsepa Bxoaa Report.

Bepcua 1.2.1 1 okta6pa 2014 ropa
1. Job6asneHo none extra_data0 B coobuieHmne RejectReport.
2. [ob6asneHbl HOBble 3HaYeHMA nona time_in_force.
3. [ob6asneHo none ver B OTBETHOE COObLLEHNE cepBepa BXoAa.
4. YTo4yHeHO noBeAeHue LWko3a Npu nepesanpoce coobuweHui (cm. pasaen 3.7.6).

Bepcua 1.1.1 26 asrycra 2014 ropa
LatestDocumentVersion: 1.1.1.4

1. [ob6asneHa GpyHKLMOHANBHOCTb NEpe3anpoca coobLEeHNIA C HAMMEHbLLEro AOCTYNHOIo HOMepa.
2. YTOYHeHa HenpepbIBHOCTb HYMepaLuun coobuyeHuit (cm. pasaen 3.7.4).

Bepcua 1.1 9 uoHa 2014 ropa

®YHKLMOHANbHOCTb CHATMA 33ABOK, aKTUBHbIX Ha MOCKOBCKOM BMpke, npu nomolm 3anpoca MassCancel He focTynHa
B AJaHHOMN BepCcuu.

Bepcusa 1.0 6 nona 2014 ropa
®PYHKLMOHANbHOCTb aBTOMATUYECKOrO CHATUA 3aABKN NPU paspbiBe COeAMHEHNA He AO0CTYNHa B aHHON Bepcumn.

Bepcusa 0.5 2 niona 2014 ropa
1. U3smeHeH popmat coobuieHuns Execution.
2. W3meHeH nopagok nosen B KomnoHeHTe gate_header.

Bepcusa 0.4 23 maa 2014 roga

MN3meHeHbl Koabl OLLMBOK

Bepcua 0.2 10 anpens 2014 ropa
1. U3ameHeHbl dopmaTbl coobuieHnit ans AddOrder, AddReport, RejectReport u Execution.
2. WN3meHeH dopmaT oTBETHOrO COObLLEHMA cepBepa BXoAa.
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3. NepepaboTaHbl KOAbI OLNOOK.

Bepcua 0.3 25 anpens 2014 ropa

1. OobasneHbl ¢opmatbl cooblweHnit CounterDecline, CounterReport, CounterDeclineReport M
CounterCancelReport.

2. W3meHeHa pasmepHOCTb NonA deals count AnA popmaTa cooblieHnA Execution.
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