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UcTtopua nameHeHunim

Bepcua 1.10.2 24 ausapa 2020 ropa

1. fobasneH pasgen 4.1.3, onucbIBaKOWMIA OFPAaHNYEHME YACTOTbl OTMPABKU KJAMEHTCKMX COOBLLEHNI CECCMOHHOTO
YPOBHSA.

2. NobasneH pasgen 4.2.1.6, oNUCHIBAIOLWLMI OFrpaHUYEHME YACTOTbl OTNPABKM KAMEHTCKUX 3aMpoCcoB NPUKIALHOIO
YpOBHS.

Bepcua 1.10.1 14 pgekabpsa 2018 roga
1. M3meHeHa CTpPYyKTypa AOKYMEHTa.

2. NepenmeHoBaHbl MNogpasgensl pasgenos "Bsaumogelicteue ¢ ToprosbiM wo3om", "KnneHTckue 3anpocsbl”,
"OTyeTbl TOprosom cuctembl".

3. MameHeHa TepMMHONOIUA.

Bepcusa 1.10.0 03 Hoab6psa 2017 roaa
1. [OobasneH pasgen "MIHCTpyMeHTbI, OCTYMHblE B TOProBon cucteme".
2. YpaneHbl pasgensl "NlornHbl”, "LLnto3bl Toprosoit cuctemol”.
3. W3meHeHa TepmuHONOrMA.
4. [o6aBneHbl Kogbl OWNGOK.

Bepcua 1.9.4 3 anpensa 2017 roaa

M3meHeHbl onucaHua 3HaveHuin 0 u X ans nonsa TimelnForce B coobueHnax NewOrderSingle n ExecutionReport.

Bepcua 1.9.0 22 ceHTa6pa 2016 roga
1. JobasneHo 3HayeHue X ansa nona TimelnForce B coobuweHmax NewOrderSingle un ExecutionReport.

2. [lobaBneHbl 3HauyeHums 1030, 1031, 1032, 1033 ana nona ExchangeSpeciallnstructions B coobuieHuMaAx
NewOrderSingle n ExecutionReport.

Bepcua 1.8.0 30 mapTta 2016 roaa

JobasneHo HoBoe nosne OrdType B coobuieHne OrderCancelReject

Bepcua 1.7.0 23 mapra 2016 roaa

[ob6aBneHa GyHKLMOHANbHOCTb aBTOMATUUYECKOTO CHATUA 3aABKM NPU pa3pbiBe coeanHeHus (cm. pasaen 4.2.1.4).

Bepcua 1.6.0 24 pekabps 2015 roaa

B oTyeTax cucTemMbl 3asiBKa, Hanpas/ieHHas Ha UCMOJIHEHME MO LeHe BHELWHeNM naowaaku, umeet Tun OrdType=o.

Bepcua 1.5.0 31 asrycra 2015 ropga
1. Oo6asneHo HoBoe none OrigClOrdID B coobuieHuns OrderCancelRequest, ExecutionReport u OrderCancelReject.
2. WU3meHeHo Ha3HayeHwue nona ClOrdID B coobuweHusax OrderCancelRequest n OrderCancelReject.

Bepcusa 1.4.4 11 ¢pespansa 2015 roaa
1. YTouHeHbl 3Ha4YeHUA nons BusinessRejectReason B cooblieHmn BusinessMessageReject.
2. YTOYHEHO B3aMMOAENCTBUE C TOPrOBbIM LLIHO30M NPU OTKNOHEHWUM BCTPEYHOM afpecHOM 3asiBKM KOHTPAreHToM (CMm.
pasgen 2.9).
3. W3meHeH cocTaB nosel B coobuieHnn DontKnowTrade.
4. [ob6asneHbl owmnbkn 1115, 1315, 1316, 8103, 8104, 8105, 8106 1 8201 B Tabaunuy KogoB OLWMOOK.
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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 AOCTYNHbI ABa BUAA TOProBbIX MHCTPYMEHTOB: BupsKeBble 1 BHe6UpIKeBble. CNPaBOYHUK UHCTPY-
MEHTOB M PEXXMMOB TOpros npeacrasneHsl B XML-¢paine Ha FTP-cepBepe CaHKT-MNeTepbyprckoit 6upku. BHebup:kesbie
WHCTPYMEHTbI MMEHOT CAeAyHoLWMe NPU3HAKKU:

* ATpubYT section B CTPOKax 3neMeHTOB balance instruments M traded instruments umeeT 3Ha4yeHme OTC.
e ATpubyT is_otc B CTPOKe anemeHTa tradeMode UmeeT 3HaveHue 1.

Tabnnua 1. OTAMuKnA B UHTEpNpPeTaLmMn nonen coobLueHui

Bua, nHcTpymeHTa 3HayeHue nNons orderId 3HayeHue Nons TrdMatchId
Bupkesoit Homep 6up:keBoi 3aaBKK Homep 6up:keBon caenkum
BHebupskesoi Homep odepThbl Homep gorosopa

[na 3aknto4eHnAa caenoKk AOCTYMHbI BCE MHCTPYMEHTbI, 3aperncTpupoBaHHble B TOprOBOﬁ cncrteme.

1.2. Pexxumbl TOPros, AOCTYMNHble B TOProBou cucreme

1.2.1. OCHOBHOM peXUMmM TOpros

OcHoBHOM PEeXXMM TOProB NogpasymeBaeT 3aKA4YeHNEe aHOHUMHbIX CAEN0K HA PA3NINYHbIX NyAaxX AMKBUAHOCTU. B OcHOB-
HOM peXXnume Topros KAneHTam OCTYyNHbl NATb TUNOB 3aABOK, KOTOPble MOryT 6bITb noAaHbl B TOProByto CUCTeMy nytem
OTNpPaBKK cneunanbHOro COO6LLI,EHMF|. Tun 3aABKK onpegenaeTca coyeTaHuem 3Ha4yeHWU nosnemn B COO6LLI,EHMM.

1.2.1.1. Tunbl 3a9BOK

1. PbIHOYHan — 3anABKa C YKaszaHnem obbema u 6e3 yKasaHua LeHbl, byaeT McnosHeHa No ny4llei LeHe; ocTaTok yaa-
naerca.

2. JIUMUTHAsA, aKTMBHAA 40 KOHL,A TOProBOro AHA — 3asABKa C yKazaHMeM 06bema 1 LieHbl; OCTAaTOK gobaBnseTca B oue-
peapb 3asABOK.

3. JIuMUTHaA, aKTUBHAA A0 KOHLLA pacluMpeHHOM ToproBoi ceccum (XH) — 3aABKa € yKa3aHMeM 06bema U LieHbl; OCcTa-
TOK Ao6aBnaeTcA B ovyepeab 3aABOK.

4. Fill or Kill (FOK) — 3asBKa € yKa3zaHMem obbema W UeHbl, KOTopas A0/XKHA ObiTb UCMONHEHA He3aMeA/IUTENIbHO
B NONIHOM 06beme IMBO OTKIOHEHa.

5. Immediate or Cancel (I0OC) — 3asBKa Cc yKazaHMeM 06bema 1 LieHbI, KOTOPas A0XKHa bbiTb MUCNONHEHA HE3ameaU-
TENbHO B MOHOM WM/IM YaCTUYHOM 0bbeMe; 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 sepcuu mopa2o8oli cucmemeol.


ftp://ftp.spbexchange.ru/TS/instruments/
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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 MapLLPYTU3ALMM: O YMONYAHMIO YacTb 3aABOK, KOTOPaa He MOXeT BbITb CBeAeHa C aKTUBHbIMMW 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 CaHkT-INetepbyprckon 6upxm

B ayKumMOHe 3aKpbITMA CaHKT-MNeTepbyprckoi Bupun 4OCTyNHA TONbKO PbIHOYHASA 3aABKa C YKa3aHMEM BPeMEeHU AeNCTBUA
- aYKLUMOH 3aKpbITHA. CAeNKM B ayKUMOHe 3aKpbiTua CaHKT-lMeTepbyprckoi BUPKM MCNOAHAKOTCA N0 0dULMANbHOMN LieHe
3aKPbITMA MHCTPYMEHTOB TOrO Ny/1a JIMKBUAHOCTU, Ha KOTOPOM AaHHanA LeHHasa Bymara npoLuna ANCTUHT. 3a8BKK, MPUBO-
OALMeE K Kpocc-caenke, byayT aBTOMaTUYECKM CHATbI MYJI0M IMKBUAHOCTH.

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. Nopava n OTKNOHEHUE 3aABKU

[naToroytobbl NoAaTh 3aABKY, KIMEHT OTNPaBASET B LLU/IO3 TOProBoi cucTemMbl coobleHne NewOrderSingle [D] (NOS).
Karkaan 3asBKa AOKHA COAepKaTb KNMEHTCKUA MAEHTUPUKATOP C1OrdID[11], YHUKANbHbIM ANA KaXKA0r0 I0OTMHa B Te-
YeHWe TOProBOW CECCUN.

Mocne NPUHATUA 3as8BKM TOProBas CMCTEMA HaMPaBWUT KAMEHTY OTYET ExecutionReport [8] (ER), copepkawmii naen-
TUdMKaTOp 3aABKM OrderID[37] U 3HAYeHUA OrdStatus[39]=0 U ExecType [150]=0. Ecaun 3aABKa OTK/NIOHEHA TOp-
roBOM CUCTEMOW (BCNEACTBME HEBEPHbIX 3HAYEHMUI UM OTCYTCTBUS TOProB), TO UAEHTUDMKATOP NPUCBOEH He byaeT, a
KNNEHT NONYYnUT OT4eT ExecutionReport €O 3HaYeHUAMM OrdStatus[39]1=8 U ExecType [150]=8, npn 3TOM none
OrdRejReason[103] MOXKeT coaepKaTb NPUIYMUHY OTKNIOHEHHUA.

NOS: CIOrdID=A
>
< ER: ClOrdID=A, OrderID=B, OrdStatus=0, ExecType=0
ChcTema a) ycnewHas nodaya LWinio3
TOprosoiu
nosab3oBartens
NOS: ClOrdID=A cucTembl
>
< ER: CIOrdID=A, OrdStatus=8, ExecType=8
6) omknoHeHue

PucyHok 1. Mogava v OTKIOHEHME 33aABKMU

2.2. [NocTaHOBKA 3aABKU U OTKZIOHEeHMe MapLupyTu3aLum

I'Ile onpeaeneHnn Hamnydywero ncnoiHeHnA BecCb obbem 3aAaBKU pa3nenAaeTca B COOTBETCTBUKU C aKTya/ibHbIM COCTOA-
HUEM oyepeselt 3a8BOK U MapLLPYTU3NPYETCA B Nyabl AMKBUAHOCTM. Korga nyn MKBMAHOCTU coobliaeT 06 ycnewHom
NOCTaHOBKe 3aABKU, TOProsaa cCUCTema nepeaaeT KIMeHTy oT4eT ExecutionReport [8], cop,epmau.l,mﬁ MLI,EHTMCDVIKaTOp
SecondaryOrderID, NPUCBOEHHbIM NYAOM AMKBUAHOCTM, U 3HAYEHUA OrdStatus [39]=0 U ExecType [150]=0.

Ecaun nyn IMKBUAHOCTU C006|.L|,aeT (o] Heyﬂ,aqHOﬁ MapLpyTU3aLUnmn, KAMEHT NONYYUT OTYETbl ExecutionReport [8] 06 oT-
KNOHeHUM MapLpyT13aumm (OrdStatus [39]=8 U ExecType [150]=8) 1 CHATMM YacTW 3aABKMU, PaBHOMN OTKAOHEHHOMY
obbemy (OrdStatus[39]=4 M ExecType[150]=4).

Mpw Hanayywem UCNONHEHUM KaneHTcKanA 3aasKa Fill Or Kill moxkeT 6bITb MapLLpyTU3MPOBaHa TObKO B OAUH MY JINK-
BMAHOCTU. ECM Nyn MoXKeT yA0BNETBOPUTD 3Ty 3aABKY, KIMEHT MONYYUT BCe OTYETHI B 06bIYHOM pexkume. Ecam 3asBka He
MOXeT bbITb UCMONHEHA B NyNe NMKBUAHOCTU, TO OHA ByaeT OTKNOHEHa, U KNMEHT Noc/e oTyeTa o fobaBneHUN 3aABKU
B TOProBOW CUCTEME MONYUYUT OTYET 06 OTKAOHEHUWM MapLIPYTU3ALMKU NYJIOM IMKBUAHOCTU U OTYET O CHATUM 3aABKU B
TOProBoWi cucrteme.
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NOS: ClOrdID=A

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

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

G) ycriewHaAa nocCMaHoOBKA 3aA8KU

Cucrema tlnio3
NOS: ClOrdID=A TOpProsow
nosab3oBarTens
cucTembl

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

ER: ClIOrdID=A, OrderID=B, SecondaryOrderID=C, OrdStatus=8, ExecType=8

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

6) omkaoHeHuUe u cHAMue 3aA8KU

PucyHoK 2. Mogayva M NOCTaHOBKa UM OTKNOHEHME 3aABKHU

2.3. AcnonHeHue 3aABKM

Mpu coBepLUEHUM CAENOK KANEHTY ByayT Hanpas/ieHbl 0T4YeTbl ExecutionReport (ExecType [150]=F) cHa4yana ob uc-
NO/IHEHUU CAENOK B Ny/1e INKBUOHOCTU, 3aTEM 06 UCnoNHeHUn 3anBKKU B TOpFOBOVI cucteme. Bce otyetbl cogepXKat naeH-
TUdUKaTOp CAENKM TrdMatchID[880].

B cxeme HUKe OTpayKeHbl Nogavya 1 NoAHOe UCMONHEHWE 3aABKM (TONBKO ANA 04HOM CTOPOHLI, NOAABLUEN 3aABKY).

NOS: ClOrdID=A
»
P ER: CIOrdID=A, OrderID=B, OrdStatus=0, ExecType=0
)
ER: CIOrdID=A, OrderID=B, SecondaryOrderID=C, OrdStatus=0, ExecType=0
L
)
Cucrema | ER: CIOrdID=A, OrderlD=B, SecondaryOrderID=C, OrdStatus=1, ExecType=F, TrdMatch|D=D1 e
< TOprosoi
nonb3osarens cncTenbI
P ER: ClOrdID=A, OrderID=B, SecondaryOrderID=C, OrdStatus=2, ExecType=F, TrdMatchI|D=D2
-
P ER: CIOrdID=A, OrderID=B, OrdStatus=2, ExecType=F, TrdMatchID=D1
-
P ER: CIOrdID=A, OrderID=B, OrdStatus=2, ExecType=F, TrdMatchID=D2
)

PucyHok 3. MNopayva 3aaBKN U NONyYeHMe OTYETOB 06 ucnosiHeHMn

2.4. CHATMe OCTaTKa 3aABKU NY1IOM IMKBUAHOCTU

B HEKOTOPbIX C/Iy4aax Nyn AMKBUAHOCTM CHUMAET HECBEAEHHYIO YacTb 06beMa 3aABKNU: HaNpMMep, HECBEAEHHYIO YacTb
pblHOYHOM uan |0C-3as8BKKM, MAWM YacTb 3asABKWU, UCMOJIHEHME KOTOpOM npuseno 6bl K Kpocc-caenke. Mocne otyetos
O NPUHATUM 3aABKM, OTYETOB O MapLLPYyTM3auMKn B NyJbl JIMKBUAHOCTU N OTYETOB O CAEJ/IKaX KJAWEHT NOJYyYuUT OTYeTbl
ExecutionReport[8] (OrdStatus[39]=4 U ExecType [150]=4) 0 CHATUM B Ny/ie IMKBUAHOCTN OCTaTKa MapLUpPyTH-
3MPOBaAHHOIr0 06beMA M YaCTUYHOM WM MOJTHOM CHATMM OCTaBLUEroca o6bema 3adaBKU.

I'IpM Hannydwem UCNONTHEHNU TOProBaAa CUCTEMA MOXKET MEHATb MapLUPYyTMU3aL U0 C OAHOIo nyaa TMKBUAHOCTU Ha ApPY-
roin. B atom Chy4dae nocne noayyvyeHnAa ot4eTa O NOCTaHOBKE 3aABKM UM OTYETa 06 MCNONHEeHUM YacTU 3aABKMU KNNEHTY
cneayet oXXnaatb OTYETbI O CHATUU 3aABKU U MOCTAaHOBKE HOBOW.
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2.5. CHATMe OCTaTKa 3aABKU KIMEHTOM

lMocne mapwpymu3ayuu 3a58KU 8 My AUKBUOHOCMU CHAMb 0moesbHbIl Mapuwpymu3upo8aHHsIli 06bem Hegos-
MOMCHO. CHAMUIO 00/1eHUM MOsbKO 3AA8KA UENUKOM.

KAMEeHT MMeeT BO3MOMKHOCTb OTO3BaTb HECBEAEHHbIM OCTATOK 3asBKU. [nA 3TOro KAWeHTy HeobXxoAMMO HamnpasuTb
B LU/IKO3 TOProBOM CUCTEMBI 3aMpPOC Ha CHATUE OrderCancelRequest [F] (OCRQ), yka3aB MAEHTUGUKATOP U HEKOTOPbIE
napameTpbl 3asBKK.

B cnyyae yCnewHOro CHATMA KAMEHTy 6yayT Hanpas/ieHbl oOT4eTbl ExecutionReport (OrdStatus[39]=4
MExecType [150]=4): CHauana OTYETbl O CHATUM 06BEMOB, MaPLUPYTU3UPOBAHHbIX B NY/bl IMKBUAHOCTH, @ 3aTEM OTYET
O CHATMU 3asiBKM B TOProBOWi cucTeme.

EC/M OCTaTOK 3aBKM HE MOXKET BbITb CHAT MW Y IOTMHA-0TNPABUTENA HEAOCTATOYHO NPaB A4OCTYNa, TO 3aNpPOC Ha CHATKE
6yaeT OTKNOHEH 0TY4eTOM OrderCancelReject [9] (OCRj).

OCRgq: ClOrdID=A, OrderID=B

g
ER: ClOrdID=A, OrderID=B, SecondaryOrderID=C, OrdStatus=4, ExecType=4

ER: ClOrdID=A, OrderID=B, OrdStatus=4, ExecType=4
< Wnio3

TOproBoiu
cucTembl

Cucrema
nonb3oBaTtensa a) ycnewHoe cHAMue

OCRq: CIOrdID=A, OrderID=B

OCR;j: CIOrdID=A, OrderID=B

6) omkoHeHuUe 3anpoca Ha cHAMue

PucyHok 4. CHATME 3aABKMK

2.6. CHATMEe MHOXecCTBa 3aABOK

KNMEHT MOXKeT 3aMpoCuTb CHATUE MHOXECTBA 3asBOK MO KAKOMY-/IM60 NPU3HaKy, Hanpyumep 3asBKM N0 YKa3aHHOMY WH-
CTPYMEHTY, NOZaHHbIe C LAHHOTO I0TMHA. 1A 3TOro KAMEHTY HeobXoAMMO HanpaBUTb B LLJTHO3 TOPTrOBOM CUCTEMbI 3aNpPOC
Ha CHATMe OrderMassCancelRequest [q] (MCRQ), yKa3aB B HEM PEXUM CHATUA U NPU HEOBXOAMMOCTU NapameTpbl
3afBOK.

MonyymMB TakoW 3anpoc, TOProBas cCMCTeMa OTOMPAET 3aABKWU, COOTBETCTBYIOLLME YKA3aHHbIM KPUTEPUAM, U Hanpas-
NAeT 3anpocCbl Ha CHATME MapWPYyTU3INPOBAHHbIX obbemos B nyabl NTMKBUAHOCTU. B Cnhy4dyae ycnewHoro mncnojaHe-
HUWA 3anpoca KAWeHTy byayT HanpasieHbl OTYETbl O CHATUM 3aABOK ExecutionReport[8] (OrdStatus[39]=4 u
ExecType [150]=4) 1 oT4eT 06 UCNONHEHMM 3anpoca OrderMassCancelReport [r] (MCRt) CKO/JMYECTBOM CHATbIX
3asBOK. EC/in HM 04HO 33ABKN, COOTBETCTBYIOLLLENM 3a4aHHBIM MapameTpam, He 0B6HapyKeHO, TO LWJIO3 TOProBOM CUCTEMBI
BEPHET K/IMEHTY TO/IbKO OTYeT OrderMassCancelReport[r].
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MCRq: CIOrdID=A
g
< ER: CIOrdID=C1, OrderID=B1, OrdStatus=4, ExecType=4
< ER: CIOrdID=Cn, OrderID=Bn, OrdStatus=4, ExecType=4
Cuctema : = tmos
< MCRt: CIOrdID=A TOproBoii
no/sb3oBaTtens
cucTembl
a) ycnewHoe cHamMue
MCRq: CIOrdID=A
g
MCRt: ClOrdID=A
<€
6) HeycrewHoe cHAMuUe

PucyHOK 5. CHATME MHOXecTBa 3aABOK

2.7. Nopgaya 1 CHATUE aapPEeCHOU 3aBKU

[naTorouytobbl NoAaTh 3aABKY, KIMEHT OTNPaBAAET B LLU/IO3 TOProBoi cucTembl cooblieHne NewOrderSingle [D] (NOS).
Kakaan 3aaBKa [0/1KHa COAEPMKaTb KAMEHTCKUI AEHTUOUKATOP C1OrdID[11], YHUKAbHbIN A1 KaXK40ro N0rMHa B Te-
YyeHue TOpProsoi ceccuu.

Mocne NPUHATUA aApecHOW 3asBKM TOProBas CUCTEMA HanpaBWUT MHULMATOPY OTYeT ExecutionReport[8] (ER), co-
AepKawmii nAeHTUOUKATOP 3anABKM OrderID[37] M 3HayeHWA OrdStatus[39]=0 U ExecType[150]=0, a KOHTp-
areHTy HanpaBuT OTYeT MarketDatalncrementalRefresh [X] (MD), cogepKawmin naeHTMPUKaTop TMna obHoBAEHMUA
MDUpdateAction[279]=0. ECu 3aaBKa OTKIOHEHa TOProBoW cMcTeMol (BCaeacTBME HEBEPHBIX 3HAYEHUI UK OTCYT-
CTBMSA TOProB), TO UAEHTUPMKATOP NPUCBOEH He ByLeT, a MHULMATOP NOIYYUT OTYeT ExecutionReport [8] C NONAMM
OrdStatus([39]=8 M ExecType [150]=8, Npu 3TOM nose OrdRejReason[103] MOXKET coaepKaTb NPUUUHY OTKIOHE-
HUA.

Mocne NPUHATMA aJpPecHOM 3asBKM TOPTrOBOM CUCTEMOI U MYNOM IMKBUAHOCTM MHULMATOP MMEET BO3MOMHOCTb 0TO3BaTb
ee A0 TeX Nop, NOKa KOHTpareHT He No4acT BCTPEYHYHO 3aABKY. ,ﬂ,ﬂﬂ TOro 4YTtobbl CHATL CBOIO aflpeCHYIO 3aABKY KNUEHTY
cnefyeT OTNPaBuUTb B W03 co0bLeHna OrderCancelRequest [F] (OCRq), yKasaB naeHTMPUKATOP U HEKOTOpbIE Na-
PamMeTpbl 3aABKU. Ecnn afpecHaA 3aABKa 6y,ﬂ,eT ycnewHOo CHATa, TO UHUUMATOP NONYYUT OTHET ExecutionReport [8]
(0rdstatus[39]=4 M ExecType [150]=4), @ KOHTpareHT — MarketDatalncrementalRefresh[X] CO 3HaYeHMEM
MDUpdateAction[279]=2).

NOS: ClOrdID=A

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

ExecType=0 . YR
A - Whios MD: MDUpdateAction=0 - G
nonb3oBarens . _ Toprosoii nonb3oBatens
{knuenT Nel1) OCRq; OrderlD=8 > cUCTEMBI {knneHT N22)
ER: ClOrdID=A, OrderlD=B, OrdStatus=4,
_ExecType=4 MD: MDUpdateAction=2

PucyHok 6. Mogaya v cHATME afpecHOM 3aABKK

2.8. MNocTaHOBKa BCTPEYHOU aapeCHOU 3aABKU

LOna npuHATUA NpeanoXKeHnA, yKa3aHHOro B ap,peCHoﬁ 3aABKE, KOHTPareHTy HeO6X0ﬂ,MMO OTNPaBUTb BCTPEYHYIO agpec-
HYIO 3aABKY. IHCTpyMeHT, obbem 1 LeHa BCTpe‘-IHOﬁ 3aABKW OO0/1XKHbl COBMNaAaTb C NapameTpamMun 3aABKNM MHNULUMNATOPaQ,
HanpaBneHune BCTpe"IHOﬁ 3aABKN JO/1KHO 6bITb NPOTUBOMNO/IOXKHbIM.

B cnyyae HecooTBeTCTBUA B LieHe, 06beme, MHCTPYMEHTE, HanpaBaeHUM 3as8BKU U/WAN KOHTpareHTe BCTPEYHas 3asBKa
6yaeT BbICTaB/eHa Kak HOBas afpecHas 3asBKa M ByAeT 0KMaaTb CBEAEHMA CO BCTPEUYHOMN 3asBKOM.

10
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NOS: ClOrdID=A
ER: ClOrdID=A, OrderlD=B, OrdStatus=0,
P ExecType=0 MD: MDUpdateAction=0 N
Cuctema Wnio3 Cucrema
nonb3oBarens TOProBoi NOS: ClOrdiD=A nonb30BaTeNA
(knueHT Ne1) ey | (knment No2)
ER: ClOrdID=A, OrderlD=B, OrdStatus=2, ER: ClOrdIiD=A, OrderiD=B,
_Exechpe=F Ord5Status=2, ExecType=F _
MD: MDUpdateAction=2 _
PucyHOK 7. YcnelwHasa NocTaHOBKA BCTPEYHOW afipeCHOM 3aABKM
NOS: ClOrdID=A
ER: ClOrdID=A, OrderID=B, OrdStatus=0,
JErectype=0 MD: MDUpdateAction=0  _
Cuctema LWnioz Cucrema
nonb3oBarens TOProBoi NOS: ClOrdID=A nonk3oBaTens
(knuenT Ne1) euctembl | T (knmenT N2}
ER: ClOrdID=A, OrderlD=B,
__ MD: MDUpdateAction=0 OrdStatus=0, ExecType=0

PucyHOK 8. HeycneluHas nocTaHOBKa BCTPEYHOM aApecHOM 3asBKU

2.9. OTKNOHEHUE agpPECHOI 3aABKN KOHTPAreHTom

KoHTpareHT umeeT BO3MOXKHOCTb OTK/IOHUTb aA4peCHYI0 3aABKY. [N 3Toro emy Heo6Xxo4MMO HaNPaBWTb B LL/HO3 TOPrOBOM
CUCTEMbI 3aMpPOC Ha OTKIOHeHMe DontKnowTrade [Q] (DKT), ykasaB naeHTUPUKATOP U HEKOTOPbIE MaPaMETPbI 3asBKMU.

B cnyyae ycnewHoro OTK/JAOHEHWs KOHTpareHTy OyayT HanpasieHbl oT4yeT DontKnowTrade [Q] (oT/uyatowen-
CA OT OTNPaBJAEHHOrO0 HanuMuMem nona OrdStatus[39]=4) M OTYET MarketDatalncrementalRefresh  [X]
(MDUpdateAction [279]=2), a UHULMATOPY 3aABKM — OTYET O CHATMM 3aABKMN ExecutionReport (OrdStatus[39]=4
M ExecType[150]=4).

NOS: ClOrdID=A

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

B ExecType=0 MD: MDUpdateAction=0

Cucrema W3 - Cucrema
none3oearens TDDrOBUﬁ nonb3oBaTenAa
- DKT: CIOrdID=A
(knuenT Nel) | gg. CIOrdID=A, OrderlD=B, OrdsStatus=4, | CMCTEMbI [ : (kamenT N22)

__ExecType=4 DKT: ClOrdID=A, OrdStatus=4

MD: MDUpdateAction=2

PucyHok 9. OTKNOHEHWe aApecHOM 3aABKK

11



O6wan nHPpopmaumsa o NpoToKoIe

3. O6bwan uHpopmauua o NPoOToKoNe
3.1. Tunbl AaHHbIX

Tun coobuieHmna, onpeaenaembli B none MsgType [35] B 3ar0/I0BKe, YKa3aH B CKOHKax nocsie Ha3BaHUA COObLLEeHUA.
Hanuuue nons:

* R [required] — obnasaTenvHoe;
* N [nonrequired] — HeobA3aTenbHoe;
¢ C [conditionally required] — Heobxoanmoe npu onpeaeneHHOM YCI0BUN.

Tunbl AaHHbIX
Bool — NOrMYecKuniA TUN gaHHbIX. JonycTMmble 3Ha4YEeHMA: Y U N.

Char — OAHOCUMBO/IbHbIN TUM AaHHbIX. JonycTUMble 3HaYeHUss — cumBosibl ASCIl: naTUHCKMe BYKBbI, UMPPBI U NMYHKTY-
aUMOHHbIe 3HaKKU. He gonycTuMbl BUHAPHbBIN HYNb M BUHAPHAA eaMHMLA.

Int — LENOYUCNEHHbIN TUMN AaHHbIX.
Length — LLEN0YMUCNEHHbIV TUN AaHHbIX 418 0603HaYeHns A/IMHbI B 6anTax.

MultipleChar — CTPOKOBbIN TUMN AaHHbIX, NpeAcTaBaseT cobon 0AHOCMMBO/IbHbIE 3HAUYEHUSA, Pa3aefieHHble Npobenom.
Hanpumep: 18=0 =z.

NumInGroup — HaTypaabHOE YMCAO ANs 0603HAYEHUA KOMYECTBa 3anunceli B KOMMOHEHTe.
Price — gecATMYHAA A4pobb ana 0603HaYEHMA LieHbl; pa3aenuTenb —ToudKa.

Qty — HaTypanbHOe YnCNo 41A 0603HAYEHMA KONNYECTBA /IOTOB LLEeHHOM Bymaru.

SegNum — HaTypasbHOE YMCNO0 AN 0603HAYEHMNA NOPALKOBOro HOMepPa cCoobLLeHUs.

String — CTPOKOBbIN TUN AaHHbIX. CTPOKa MOKET NepesaBaTbca B 1060 KOANPOBKE; He A0NYCTUMbI BMHAPHBIN HyAb
1 6UHapHan eanHMLA.

Timestamp — CTpOKOBbIﬁ TUN OaHHbIX ANA YKa3aHUA BpeMeHN C TOYHOCTbIO 40 MUNNNCERYHA NO BCEMMpHOMV BpemeHu
(UTC) B popmaTe YYYYMMDD-HH:MM: SS.sss .

3.2. 3aroN0BOK U Tpennep coobueHns

Kaxpoe COOGLLI,EHME Ha4YMHAEeTCA C 3aro/ioBKa 1 3aBepLlaeTca Tpef/'mepOM.

¢MKCMpOBaHHyIO no3snunio B 3arosioBKke KMMEKT TOJIbKO TpU NOMA: NepBbIM obasarenbHo naetT none
BeginString[8]=FIXT.1.1, 32 HUM chnegyetr nose BodyLength[9] M panee MsgType[35]. 3HavyeHuem
BodyLength[9] ABnAaerca AnMHa COO6LLI,EHMF| B 6a171Tax, KOTOpaAa BbIYMUCNAETCA HaYMHAA C Tera, cieayrouwero 3a
BodyLength[9], N 3aKaH4YKMBaA pasgenmntenem neped CheckSum|[10].

Tabnuua 2. dopmat 3aronosKa coobuieHus

Ter Mone O Tvn OnucaHue

8 BeginString R |String MepBoe none coobuieHmA

BO3MOXHble 3Ha4yeHuA:

® FIXT.1.1
9 BodyLength R |Length [OnunHa Tena coobuieHus B banTax
35 MessageType R |String Tun coobueHuns

49 SenderCompld R |String NaeHTudUKaTop oTnpasuTens

56 TargetCompld R |String NaoeHTndukaTop nonyyatens

34 MsgSeqNum R |SeqNum MopsaKoBbIN HOMep coobLieHUA

12
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Ter Mone 0 Tvn OnucaHue
43 PosDupFlag N |Boolean Mone 3anonHAeTcA Npy NOBTOPHOM NepecbinKe
52 SendingTime R |UTCTimestamp Bpemsa nepepaun coobueHuaA
122 |OrigSendingTime N |UTCTimestamp Bpemsa nepenauv NoBTOPHO NepecbiIaeMoro coobleHma
npu oteeTe Ha ResendRequest([2]
369 |LastMsgSegNumProcessed [N |[SeqNum MopszKoBbIN HOMep nocnegHero o6paboTaHHOro coob-

WeHMA. YKa3biBaeTCs WAH030M TOProBOi CUCTEMbI

Tpeiinep coobweHna coctout us Tera CheckSum[10], B KOTOPbIM 3anucbiBaeTcA TpexbaiTHaA NpocTas KOHTPOIbHAA CyM-

Ma.

Tabnuua 3. Popmart Tpeiinepa coobuieHnn

Ter

Mone

O

Tun

OcobeHHoOCTH

10

CheckSum

String

KoHTposbHasa cymma cooblieHun (Tpu baiiTta)

3.3. O6bwMe KOMNOHEHTbI CO06LEHUN

Tabnnua 4. PopmaT KOMMNOHeHTa MDInc

Ter Mone 0 Tun OnwncaHune
268 |NoMDEntries R |NumInGroup Konnuectso 3anucei B NOBTOPAOLWEMCA KOMMOHEHTe
48 Securityld N |String Yncnoson naeHTUGMKATOP TOProBOro MHCTPYMEHTa
22 SecurityldSource N |String NaeHTUdUKaTop nyia IMKBUAHOCTU, HA KOTOPOM BbICTaB-
NleHa 3aABKa. 3HavyeHuA cm. B pasgene 3.4
279 |MdUpdateAction R |Char Tun o6HOBNEHUA.
Bo3MorKHble 3HaYeHuA:
* 0 (HOBaA 3anaBKa);
® 2 (MCNONHEHME, OT3bIB NN OTKJOHEHWE 3asBKM)
278 |MdEntryld R |String NaeHTUdUKaTOp 3asBKKU, MPUCBOEHHbIM TOProBOWM CUCTe-
Mo
269 |MdEntryType R |Char HanpaBneHue agpecHoOM 3aABKU.
Bo3MorKHble 3HaYeHuA:
* 0 (nokynka);
¢ 1 (npoaaa)
270 |MdEntryPx N |Price LUeHa
271 |MdEntrySize N |Qty Ob6bem
272 |MdEntryDate R |UTCDateOnly [aTa o6bHoBNEHMA
273 |MdEntryTime R |UTCTimeOnly Bpemsa obHOB/IEHMA
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Tabnuua 5. opmat KOMNoHeHTa Parties

Ter Mone O Tun OnucaHune
453  |NoPartylIDs R |NuminGroup Konnyectso 3anucei B NOBTOPAOLWEMCA KOMMNOHEHTE
448 | Partyld R |String NaeHTndunKaTop cybbeKTa, COOTBETCTBYHOLLMNI YKAa3aHHO-
my PartyRole[452]
447  |PartyldSource R |Char Knacc/Tvn unm nctouHmKk naeHtTudunKkaTopa cybbeKTa, yKa-

3aHHoro B PartylD[448].
BO3MOMKHble 3HaYeHUS:

® D

452 | PartyRole R |Int Ponb cybbekTa, ykasaHHoro B PartylD[448].
Bo3moHble 3HavyeHus:

® 1 (y4aCTHWK TOpros);

® 3 (KANEHTCKUI Koa);

® 13 (MHMUMATOpP aapPecHOM 3aABKK);

® 17 (KOHTpareHT ANa aApPECHOW 3aaBKM)

3.4. UpeHTUPUKaTOpbl NYN0B IMKBUAHOCTU

MAEHTMd)VIKaTOpr nynos NNMKBMOHOCTU MOTYT ABNATbCA 3HAYeHUNEM nonem ExDestination[100], LastMkt [30] u®
ExchangeSpecialInstructions[1139].

0 (DEFAULT) — nyn AMKBMAHOCTM Ha YCMOTPEHUE TOProBOM CUCTEMBI
1001 (TRADSYS) — Bce AOCTynHble Ny bl IMKBUAHOCTH

1000 — nyn ankemuaHoctu MNAO «CaHKT-MeTepbyprckas bupxa»
1010 — nyn ankemnaHoctn NAO «MocKoBcKas bupra»

1015 — ucrnonHeHune Ha nynax amksnaHoctun CLUA

1016 — pblHOYHasA MHbOpPMaLMA ¢ NynoB AnKeuaHocTm CLUA

1030 — nyn ankemgHoctn NYSE

1031 — nyn amksmuaHoctn ARCA

1032 — nyn amksugHoctn NASDAQ

1033 — nya amkemgHocTn BATS
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4. CneunduKauma NPoToKona
4.1. CeCCMOHHDbIW YPOBEHDb

CeccHOHHBIM YpOBEHb COOTBETCTBYET CTaHAapTy FIX Session Protocol 1.1.

FIX-ceccma yctaHaBnaunsaetca B pamkax TCP-coeAiMHEHMA MeXKAY OAHMM LUO30M K/MEHTA U LUIKO30M TOProBOWM CUCTEMBI.
YuactHukm FIX-ceccum naeHtuounumpyotca nonamm SenderCompID[49] U TargetCompID[56].

[na Toprosoit cuctemol ngeHTndmkatopom asnsetca ECN_EQR, a 4na KaneHTa — ero n0rmH.

4.1.1. Uunymanusauma ceccum

Logon[A] — coObLWeHNe, NHULMUPYIOLWEE CECCUIO MM MOATBEpXKAatoulee ee Hayano. Mocne ycraHosneHuna TCP-
COeAMHEHUA MHULMATOP Ceccuu (KNMEHT) OTnpaBaseT 3TO CooblieHMe M OXMOAeT B OTBET TakkKe Logon[A]. Mons
ResetSegNumFlag[141], Password[554] 3anONHAKTCA TO/IbKO KIMEHTOM, none NextExpectedMsgSegNum|[789]
3aM0JIHAETCA TO/IbKO TOPrOBOWN CUCTEMOWA.

MonyyeHne KOppeKTHOro coobuleHna Logon [A] BCErAa BbI3blBAeT OTNPaBKY OTBETHOrO Logon [A], AaXKe ecnu bbin yKa-
3aH MsgSegNum[34] 6onblue oxugaemoro. Jliobas ownbKa B coobLeHnn Logon [A] Bbi3bIBAET pa3pblB COEANHEHUS,
HOMep C/IefyIOLLEro OXMAAEMOro COObLLEHNA NPU 3TOM HE MEHSEeTCA.

Tabnuua 6. dopmat coobuieHuns Logon [A]

Ter Mone 0 Tun OnucaHue
Header R CTaHAapTHbIM 3aros10BOK
98 EncryptMethod R |Int MeTogapl wudpoBaHus.

Bo3morKHble 3Ha4YeHus:

¢ 0 (wndpoBaHMe He NoaaepsKMBaeTca)

108 |HeartBtint R |Int MHTepBan oxunpaHma. 3HavyeHne B ceKyHaax. PekomeHpo-
BaHo: oT 20 go 30

95 RawDatalength C |Length OnnHa chegytowero nona. None foAKHO NPUCYTCTBOBATb
npu Hannumm RawData[96].

BO3MOXHble 3Ha4YeHuUA:

* 1

96 RawData N |data ABTOMaTUUYECKOE CHATUE BCEX 3aABOK, NOAAHHbIX AaHHbIM
NOTMHOM, NPV 3aBePLUEHUN ceccum/paspbiBe COeAUHEHUS.

Bo3moKHble 3Ha4YeHus:

¢ 0 (He aKTMBMPOBATb aBTOMATMYECKOE CHATUE 3aBOK);
* 1 (aKTMBMpPOBATb aBTOMaTUUYECKOE CHATUE 3asIBOK)

141 |ResetSegNumFlag N |Boolean C6poc NnopaaKoBbIX HOMEPOB

789 |NextExpectedMsgSeqNum [N |[SeqNum Homep crnegytowero cooblueHms, KOTopoe A0/IKEH OTrpa-
BMTb KNWEHT. 3aN0NHAETCA TOProBOI CUCTEMOM

554 |Password N |String Maponb normHa

1137 |DefaultApplVerld R |String Bepcua npotoKkona.
BO3MOMKHble 3HAYeHUSA:
e 9 (FIX50SP2)
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4.1.2. TaKkTOoBbIE COObLLEHMNA

[Nna KOHTPONS COCTOAHMA COEAMHEHUA KMEHT U Toprosas cuctema obmeHMBalOTCA COOBLEHUAMM Heartbeat [0].
370 coobuieHne AONKHO BbITb OTNPABAEHO CTOPOHOM B C/lyyae, eC/IM OHA He nepefasana HUKAKWMX coobuieHuli (cec-
CUOHHOro B0 NPUKAALHOTO YPOBHSA) B TEYEHME MHTEPBANA OXMUAAHMA. HKenaemoe 3HaAYeHMEe MHTEPBaANa OXUOAHMUSA
HeartBtInt[108] KAWEHT yKasblBaeT B COOOLWEHMM Logon [A]; peKomeHayemoe 3HadeHne — oT 20 20 30 ceKyHa,

Mpu OTCYTCTBMM COOBLLIEHNA B TeyeHWe WHTepBana, Gonbluero, Yem HeartBtInt[108], 6yaeT oTnpaBaeH 3a-
Npoc TestRequest[l] C MAEHTUPMKATOPOM TestReqID[112]. B oTBET Ha 3anpoc AOMKHO MPUITM cooblieHue
Heartbeat [0] C Nonem TestReqID[112], COAEPKALLMM TOT XKe naeHTMounKaTop. Npn oTCYTCTBMM OTBETA HA 3TOT 3a-
npoc (Mnu gpyrux coobLyeHni) B Te4EHME MHTEPBAA OXKMAAHMA CUCTEMA PA3pbiBaeT COeANHEHWE, NpeaBapUTENbHO 13-
BeLan 06 3ToM KameHTa cooblieHnem Logout [5]. KAMEHTY peKOMeHAYEeTCA TaKoM Xe cLeHapuit noBeseHus.

B cnyyae ecnv KAMEHT He KenaeT oTNPaBAATb M NOAYyYaTb TaKTOBbIe COO6LLI,EHVIF| B pamKax aTOM FIX-ceccun, cnepyet yKa-
3aTb HO/Ib B NoJie HeartBtInt [108].

Tabnnua 7. Popmat coobuieHuns HeartBeat [0]

Ter Mone O Tun OnucaHue
Header R CTaHAapTHbIM 3aro/I0BOK
112 |TestReqld C |[String NaeHTndukatop 3anpoca TestRequest[1], Ha KoTopbIii
AaHHOe cooblLLeHNe ABNAETCA OTBETOM

Tabnnua 8. Popmat coobuieHns TestRequest [1]

Ter Mone 0 Twun OnucaHue
Header R CTaHAapTHbIM 3aro/I0BOK
112 |TestReqld R |String NaeHTudUKaTop AaHHoro 3anpoca. MakcMmanbHana asnHa
32 cumBona. [lonycTMmble CUMBOJIbI — JIaTUHCKME BYKBbI
n undpsbl

4.1.3. OrpaHuMuyeHue 4YacToTbl OTNPaBKU CO06LEeHUN

B cucTeme aeicTeyeT orpaHMYeHMe YacToTbl COOBLLEHMIN CECCMOHHOMO YPOBHSA, OTNPAaBAAEeMbIX KaneHTom. Mpu npesbi-
LWEHUWN OrPaHMYEHNA CUCTEMA NMPUHYANTENBHO 3aBEPLUAET CECCHIO.

4.1.4. Homepa coobieHumn

Bce coobuieHuns, KOTopbiIMM 0OMEHMBAOTCA CTOPOHbI B pamKax FIX-ceccum, 0bnagatot nopsaakosbim Homepom. OH yKasaH
B noJsie MsgSegNum[34] B 3aro/loBKe Kaxgoro coobuieHms. Homep Kaxaoro nocnegytouiero coobuernus B FIX-ceccun
A01KeH 6bITb Ha egunHnuy 601'IbUJe, Kpome cny4vyaeB NpUHYOUTENIbHOIO yBennyeHna Homepa COO6UJ,eHVIﬂ npun nomowm
3anpoca SequenceReset [4].

B KauecTBe cnpaBoYHOW MHPOPMaALMK A5t KAWEHTA, HOMEP NocsiegHero coobueHmsa, obpaboTaHHOro TOpProBoit cucTe-
MOW, YKa3blBaeTcA B none LastMsgSegNumProcessed[369].

Mpu nonydyeHnn coobuieHna ¢ Homepom, Oonblle OXMAAEMOro, K/AMEHTY c/eayeT OTNAPaBuMTb  3amnpoc
ResendRequest [2].

MpK NONYYEHUN CUCTEMON COOBLLEHUA C HOMEPOM, MEHbLUE OXWAAEMOro, KAMeHTy ByaeT oTnpaBaeHo coobuieHue
Logout [5] €O 3HaYeHMeM SessionStatus[1409]=1 u 3aTem pasopsaHo TCP-coeamHeHMe.

4.1.5. NMepe3anpoc coobueHni

ECNM KNMEHT NoJslyyaeT OT TOProBoi cUCTEMBI COOBLLEHWE C HOMePOM bosblie OXMAAeMoro, emy cieayeT 3anpocuTb
NPONyLLEHHble COOBLEHNA NOCPEeACTBOM ResendRequest [2].

KNneHTy goCTynHbI ANA nepesanpoca coobLeHUs, OTNPaBAEHHbIE B TEYEHME TEKYLLETO M NPeablAyLLEero TOProBbIX AHEW.
B cnyyae ecim KAMEHT NPUHYANUTENbHO OBHYNAN HYMepaumio coobueHnit (ResetSeqNumFlag[141]=Y B COOBLLEHUM
Logon [A]), TO 3aNpocC Ha NePeCbIIKY COOBLLEHNIA, OTNPABAEHHbIX 40 CHPOCa HOMEPOB, HEBO3MOKEH B /106OM Cayyae.
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B nonsax BeginSegNo[7] U EndSeqgNo[16] Heob6XxoA4MMO yKasaTb AMaNa30H 3anpallimMBaemMblix coobleHunii. Npu yKasa-
HUWN KAMEHTOM BeginSeqNo [7]1=0 M EndSegNo [16]=0 cucTema nepewuiet coobueHnsa, HaunmHasa ¢ HaMMeHbLIero Ao-
CTynHOro Homepa. Ecnm TonbKo B nosie EndSegNo [16] yKa3aHO 3HaYeHWe HOJb, TO B OTBET Ha 3aMpoc cucTemMa nepeLunieT
BCE COODOLLEHNA 33 TEKYLLYIO TOProBYH CECCUIO, HAYMHAA C HOMepa BeginSegNo [7]. Bce BO3MOXKHbIE C/yyaun nepeync-
NNEeHbI HUXe:

1. BeginSegNo=n, EndSegNo=m — 3anpoc CO0bLLeHUI Cn fo m,

2. BeginSegNo=0, EndSegNo=n — 3anpoc COOBLIEHWNI, HAYMHAA C HAMMEHbLLErO AOCTYNMHOIO HOMepa A0 N,

3. BeginSegNo=n, EndSegNo=0 — 3anpoc coobLeHWI, HaUYMHaA C N A0 HaMbONbLLErO AOCTYNHOrO HOMEpa,

4. BeginSegNo=0, EndSegNo=0 — 3anpoc BCex AOCTYMHbIX COObLEHN, HO He Ho/bLLE, YEM MaKCMMAIbHO AOCTY-
HOEe KOJIM4ecTBo.

5. from seg=-1, till seg=0 — 3anpocC BCeX JOCTYMHbIX COObLLEHNI 3a TEKYLLMIT TOProBbIi AeHb, HO He bosblue,
YemM MaKCUMaNbHO AOCTYMHOE KOJIMYECTBO.

6. from seg=-2, till seqg=0 — 3anpoc Bcex coobLieHNi 3a NpeablAyLLMA U TEKYLLMIA TOProsble AHWU, HO He 60/b-
e, YemM MaKCMMaNbHO AOCTYyMNHOe KoanyecTBo. Ecm coobuieHna 3a 0aMH U3 TOProBbIX AHEN HeLOCTYMNHbI, TOPro-
BaA CMCTEMA BO3BPATUT OLLMBKY.

[nanasoH HOMepoB 3anpallnMBaemMblX COOBLEHMIN HE MOXKET NPEeBbIWaTb ONPeAe/IeHHOro KO/MYecTBa: orpaHnyeHne
CM. B JOKyMeHTe Cemegoe noodKaroYeHuUe. Ecnv KnneHTy HeobxoaMmo 3anpocuTb 6obluee KOANMYECTBO COOBLLEHWN, TO
cnepyeT OTNPaBUTb HECKOJIbKO NOCNeA0BaTeNbHbIX 3aNpocoB. MpY 3TOM HOBbIN 3aNpoC, NPUCAAHHbIN 40 OKOHYaHUA ne-
PECBIIKM W/030M CO0bLEHMI MO NpeablayLieMy 3anpocy, byaeT OTKIOHEH.

Tabnnua 9. Popmat coobuieHns ResendRequest [2]

Ter Mone O Tun OnucaHue
Header R CTaHAapTHbIM 3aro/I0BOK
7 BeginSegNo R |SeqNum Homep nepBoro 3anpalinMBaemoro coobueHuns
16 EndSegNo R |SeqNum Homep nocnegHero 3anpalliMBaeMoro coobLeHuns

B oTtBer Ha ResendRequest[2] TOproBas cuUCTeMa BbilWET 3anpawmnBaemble [aHHble WU COO6LLI,€HVI€
SequenceReset [4] C HOBbIM HOMEpPOM MsgSegNum[34]. [pM3HAKOM NOBTOPHO BbICbIIAEMbIX COODLLEHUI ABNAeTCA
3HayeHune PossDupFlag[43]=Y.

Ha 3anpoc ResendRequest [2] cMCTEMA NEPECLINAET TO/IbKO COOBLLEHMA NPUKNAAHOTO YPOBHSA U HUKOTAA He nepenaeT
NOBTOPHO CECCMOHHbIE COOBLLEHUA, MO3TOMY B OTBET Ha 3aMPOC NEPECHIZIKM KNEHTY CNeAyeT OXKMAaTb, B TOM YUCAE, CO-
obueHne SequenceReset [4] CO 3HAaYEeHUEM GapFillFlag[123]=Y 1 HOMEPOM CNEeAYIOLLErO OXNAAEMOTO coobLLe-
HMA B none NewSegNo [36].

ECnM  KNMEeHT XenaeT yBeAWYUTb HOMEpP OXMAAEMOro OT CUCTeMbl coobleHus, emy caeayeT OTNPaBuUTb
SequenceReset [4] €O 3HaYeHMEM GapFillFlag[123]=N M HOBbIM HOMEPOM OXMUAaemoro coobuieHus B none
NewSegNo [36].

B npouecce nepecbiniku COOGLLI,eHMl;'I TOProsaa CUCTEMaA MOXKET NnepeaBaTb TaKXKe HOBble TOProsble COO6LLI,eHMF|, no3aTo-
My [0 3aBeplleHna nepecbiikkh cnegyet oxXnaatb, B TOM Yncne, COO6LLI,9HVIF| C HOmMepom, npesbiwarowmm 3aI'IpOLUEHHbIl7I
AnanasoH. Ana obecneyeHMA NONAHOTbI AaHHbIX KINEeHTY peKomeHAyeTCcA He UITHOPUPOBATb TaKKne C006LLI,EHMF| c 66nbWwn-
MU HOMepPaMu, nosyvyaemblie B npouecce BbiMNO/IHEHNA 3aNPOCa ResendRequest.

Tabnnua 10. Popmat coobueHuns SequenceReset [4]

Ter Mone 0 Twun OnucaHue
Header R CTaHAapTHbIM 3aro/I0BOK
36 NewSegqNo R |SeqNum HoBbI NopsaaKoBbIN HOMeEpP
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Ter Mone O Tun OnucaHue

123 | GapFillFlag N |Boolean MpW3HaK 3anoAHEHNs NPonycKa.
BO3MOKHble 3HaYeHMs:

* N (pexxum Reset — none MsgSeqNum urHopupyetcs;
YKa3bIBaeT K/MEHT);

* Y (pexum GapFill — ncnonbsyerca none MsgSeqNum;
YKa3blBaeT TOprosas cuctema)

4.1.6. Copoc nopAAKOBbIX HOMEPOB coO0bLeHnA

KnneHT moxet cbpocuTb NopaaKoBble HOMepa COOBLLEHWIA, YKa3aB Npu MHULMANN3ALMK CECCUM B COOBLLEHUN Logon [A]
nosne ResetSegNumFlag[141]=Y. C6poc HoMepoB no3gsosseT usbexartb NpoLeaypbl 3anpoca U BOCCTaHOBAEHUA NPO-
NyLEeHHbIX coobLieHnit. He pekomeHayeTca UCMo/b30BaTh 3TY BO3MOMHOCTb B TEYEHUE TOProBOM CECCMU, MOCKO/bKY
TOprosble coobLLeHWs, oTnpaBaeHHble 4o cbpoca, CTaHyT HeAOCTYMHbI A Nepesanpoca.

B oTBeT Ha KAMEHTCKUI Logon[A] € ResetSegNumFlag[141]=Y TOprosaa cuctema OTNpaBuUT coobLlieHne Logon [A]
CO 3HAYEeHUAMM ResetSegNumFlag[141]=Y, MsgSegNum[34]=1 U NextExpectedMsgSegNum[789]=2. CheayoLini
OoXKMaaemblii Homep cooblieHnsa byaeTt paBeH 2.

4.1.7. 3aBepLueHue ceccum

Logout [5] — coobLieHNe, MHULMUPYIOLLLEE AN MOATBEPKAAIOLLEE 3aBEPLLEHME CECCUM, BbICbINAETCA NPU AAUTENIbHOM
OTCYTCTBUM co0bLeHMI (cM. pa3aen 4.1.2); npu Noay4eHUn CoobLLEeHNA C HOMEPOM, MEHbLLE OXKUAAEMOTO.

MpuunHa OTKNOHEHUA YKa3aHa BTere SessionStatus[1409]. B none Text [58] MOXET cOAepKaTbCA OTYET O NPUYNHE
3aBeplieHuna ceccuun.

Tabnnua 11. Popmat coobuieHuns Logout [5]

Ter Mone O Tun OnwucaHune
Header R CTaHAapTHbIM 3aro/I0BOK
1409 |SessionStatus N |Int YncnoBom Kog NpUYMHLI. 3aN0NHAETCA TONbKO TOProBoi
cMcTemon.

BO3MOXKHble 3HaYeHMs:
® 5 (HeBepHbIV NOrMH UAY NapPob);
® 5000 (HapyweH NPOTOKO/1 06MeHa CoobLEHMAMN);
® 5002 (OTCYTCTBME aKTUBHOCTU K/IMEHTA);
* 5003 (ocTaHOBKa cepBepa);
® 5200 (NOMUH yXKe MMeET aKT1BHYIO Ceccuio)

58 Text N |String OTyeT 0 NpUYKHe 3aBepLUEHUA ceccum

4.1.8. OTKNOHEeHUue coobLeHuna

C006U.l,eHMe Reject [3] BbICblNaeTca B OTBET Ha noboe HEKOPpPEKTHOEe COO6LLI,€HME (HeBepHO nepegaHHoe nan Henpa-
BUNbHO Cd)OpMVIpOBaHHOG), npuweaulee ot I'IpOTMBOI'IOﬂO)KHOﬁ CTOPOHbI. anNVIHaMVI OTKNNIOHEHUNA MOTYT ABNIATbCA OT-
cyTcTeue obasatenbHOro nona, HEKODDEKTHbIIZ T™n COO6LLI,9HVIF1, HeBEpPHaA A/IMHA COO6LLI,EHVIF|, HeKOppeKTHbIVI T™7nN AaH-
HbIX U T.A. TakKe BCe COO6U.I,€HMH CEeCCMOHHOro ypoBHA C HeBepPHbIM 3Ha4YeHNEM N060ro NoNs OTKIOHSAIOTCA COOGLIJ,EHI/IGM
Reject.

Ons noeHTMdMKaLMM OTKJIOHAEMOro COObLEHNA CUCTEMA 3aMO/HAET Nnosie RefSegNum[45] HOMEPOM OTK/IOHAEMOTO
coobueHusa. MonyyeHne coobweHna Reject [3] €O 3HaYeHMeM RefSegNum[45]=0 O3Ha4aeT, YTO KJAMEHT NOCAan co-
obuieHMe ¢ OTCYTCTBYHOLWMUM NosieM MsgSegNum[34]. Ecam cuctemolt 06Hapy»KeHO HeBEpPHOE 3HAYeHUe onpeaesieHHo-
ro nons, 7o Ter byAeT ykasaH B RefTagID[371]. one SessionRejectReason [373] MOMET COAEP!KaTb KOA NPUYMHY
OTK/IOHEeHUA, a None Text [58] — TEKCT OLNBKM.
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Tabnnua 12. dopmat coobuieHuns Reject [3]

Ter Mone 0 Tun OnucaHune
Header R CTaHAapTHbIM 3arosI0BOK
45 RefSeqNum R |SeqNum Homep oTKnoHAemoro coobuieHunn
371 |RefTagld N |Int Ter, 3HaYe€HME UM HaIMYME KOTOPOTO BbI3BAIO OLIMOKY
372 |RefMsgType N |String TN OTKNIOHAEMOro coobeHns
373 |SessionRejectReason N |Int Mpn4nHa OTKNOHEHMUA.

BO3MOXHble 3Ha4YeHuUA:

® 0 (HEKOPpPEKTHbI HOMep Tera);

* 1 (oTcyTcTBYET 06A3aTENbHbIN TET);

e 2 (HemoONyCTUMbIA B AaHHOM COO0BLLLEHMM Ter);

® 4 (Ter 6e3 3HaUYeHUA);

® 5 (Ter c HeAONYCTUMbIM 3HAYEHNEM);

® & (Ter co 3HaYeHMem HeBepHOro TMNa);

® 11 (HEKOPPEKTHbIN TUM CO0BLLEHUA);

e 13 (Ter noBTOpsAETCA B COOBLIEHUN);

e 14 (ter CheckSum[10] yka3aH He Ha cBoem mecTe);
e 15 (Ter U3 rpynnbl yKasaH He Ha CBOeM mecTe);

* 16 (HEeBEPHO YKa3aHO KOIMYECTBO 3anucel rpynnbl)

58 Text N |String OT14yeT 06 oWwKnbKe

4.1.9. Pa3pbiB coegnHEHUA

TCP-coeamHeHne 6yaeT pasopsBaHO MNPWU NOAYyYEHMM COOBLLEHMA C OLWMBKON B OAHOM W3 Tpex MNepBbiXx nosen
(BeginString[8],BodyLength[9] MMsgType [35]) MAK NoayYeHUN coobLLeHns Logon [A] HeBepHOro popmaTa uam
coAepyKalllero HegoMnyCTUMble 3HaYeHMA.

4.2. NMpuknagHou ypoBeHb

4.2.1. KnneHTtckue 3anpocobl

4.2.1.1. Nopaya 3aaBKU

Y106bI noAaTb HOBYHO 3aABKY B TOProsyd CUCTEMY, KIMEHT OTNPaBNAeT COO6LLI,€HVI€ NewOrderSingle[D], B KOTOPOM
AO0/TKHbI 6bITb YKa3aHbl 3Ha4YeHnA 06A3aTesNIbHbIX NoNen.
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Tabnuua 13. O6sa3aTeNnbHbIE NOAA B 3aBUCMMOCTUM OT TUMNA 3aABKU

Tun 3as8BKK ObA3aTenbHble NoaA

PblHOYHaA ClOrdID[11] OrdType[40]=1, TimeInForce[59]=3

PbIHOYHaA 3aABKa, Hanpasaseman |ExDestination[100]

OrdType[40]=1, TimeInForce[59]=7

B ayKLUMOH 3aKpbITUA SecurityID[48]
JInMUTHan 3asaBKa, Hanpasasemas |Side[54] OrdType[40]=2, TimeInForce[59]=7,
B ayKLMOH 3aKpbITUA OrdType [40] Price[44]
JINMWUTHaA, aKTUBHAA A0 KOHLA TOp- | TimeInForce[59] OrdType[40]=2, TimeInForce[59]=0,
roBoro gHs Orderoty[38] Price[44]
ﬂMAAMTHaﬂ,aKTMBHaH.qo KOHUa pac- (Account[1] OrdType[40]=2, TimeInForce[59]=X,
LWMPEHHOM TOProBoM ceccmm Price[44]

PartyID[448], PartyRole[452]=1

OrdType[40]=2, TimeInForce[59]=4,

FHIorKHI(FOK) PartyID[448], PartyRole[452]=3 . 2]
rice

ExchangeSpeciallInstructions[1139]
OrdType[40]=2, TimeInForce[59]=3,

Immediate or Cancel (I0C) brice[44]
rice

OrdType [40]=n, TimeInForce[59]=0,
Price[44],

AppecHan
PartyID[448], PartyRole[452]=13

PartyID[448], PartyRole[452]=17

ToproBsas cucrema Tpe6yeT YHUKaNbHOCTU VI,EI,EHTMC')VIKaTOpa ClOrdID[11] B TeyeHue T0pI'OBOI\/'I ceccnn gnAa Kaxgoro
K/IMEHTCKOrO W/to3a. TaKKe He peKomeHAayeTcA MOBTOPHO MCMNOAb30BaTb C10rdID[11] OTKNOHEHHbIX 3aABOK.

[ns agpecHom 3asBKM MOXKeT BbITb YKa3aH 0cobbI MAEHTUPUKATOP RefOrderID[1080]: B 3TOM C/ly4ae BCTPEYHAA as-
pecHas 3asBKa A0J/IKHa COAEPKATb TAKOM e UAEHTUOUKATOP, MHAYe 3asBKU He ByayT cBEAEHbI B CAEJKY.

B AYKUMOHE 3aKpbITUA Ha PbIHKE MHOCTPAHHbIX LEHHbIX Oymar BO3MOXHO BbICTAB/NEHME TO/IbKO PbIHOYHOIO
(0OrdType[40]=1) TMNa 3aABOK, @ B AYKLMOHE 3aKPbITUA HA PbIHKE POCCUMCKMX aKL M BOSMOMKHO BbICTaB/NEHWUE PbIHOY-
HOro (OrdType [40]=1) MU IMMUTHOTO (OrdType [40]=2) TMNOB 3asBOK.

3asBKa MOXKET COMPOBOXKAaTbCA KOMMEHTapMem B none Text [58] (23 6aiTa B Kognposke UTF-8).

B KOHUe TOpFOBOﬁ ceccumn nnun paCU.IMpEHHOf;I TOpI’OBOﬁ CeCCnn BCe aKTUBHble 3aABKU (TimeInForce[59]=O nnun
TimeInForce[59] =X) CHUMAKOTCA U KNNEHT nony4vyaeT oTyeT ExecutionReport [8] cO 3HayeHMem EXPIRED B none
ExecRestatementReason[378].

Mocne 06pa6OTKVI K/IMEHTCKOM 3aABKKN TOoprosan cucrtema nmnbo OTKNOHUT 3aABKY COOGLIJ,EHVIEM
BusinessMessageReject [§], iMbO NoaTBEpPAMUT NPUHATUE 3aABKM cooblleHnem ExecutionReport [8] cO cTaTyca-
MU ExecType[150]=0 M OrdStatus[39]=0.

Tabnnua 14. dopmat coobuweHna NewOrderSingle [D]

Ter Mone 0 Tvn OnwucaHune
Header R CTaHAapTHbIM 3aro/I0BOK
11 ClOordld R |String KAneHTCKMI naeHTnduKaTop 3aaBku. MakcumanbHan oam-

Ha 20 cumeonos. [Jonyctumble CUMBOAbI — NATUHCKUE
6YyKBbI M UMbpPbI

60 TransactTime R |UTCTimestamp Bpemsa nogaum 3aABKM Nosb3oBaTesiem

100 |ExDestination R |Exchange NaeHTUdUKaTop nyia NIMKBUAHOCTU, HA KOTOPbIN OTNpPaB-
NAeTcA 3aABKa KAMEHTA. 3Ha4YeHuMA cMm. B pasgene 3.4
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Ter

Mone

Tun

OnucaHue

48

Securityld

String

Yucnosoi aeHTMOUKATOP TOProBOro MHCTPYMEHTa

9303

Routinglnstruction

String

ANrOpUTM MapLUpyTM3aLmm

54

Side

Char

HanpaBneHue 3aaBKMW.
BO3MOMKHble 3HaYeHus:
¢ 1 (nokynka);
¢ 2 (Nnpoaaxa)

40

OrdType

Char

Tun 3aaBKMW.
Bo3morKHble 3Ha4YeHus:

* 1 (pblHOYHas);
* 2 (nMMmuTHasn);
* n (agpecHas)

59

TimelnForce

Char

Bpemsa fencTeuna 3anBKu.
Bo3moOXHble 3HaYeHuA:

® 0 (OencTBUTENIbHO B TEYEHME TOPTrOBOM CECCUM);

® 2 (ayKUWMOH OTKpPbLITUSA);

e 3 (HemeA/eHHO MK OTKNOHUTB, |OC);

® 4 (MCNONHUTb NOMIHOCTBIO AN OTKNOHUTL, FOK);

® 7 (ayKUMOH 3aKpbITUA);

¢ x (aKTMBHOE 10 KOHL,A PaCLUMPEHHO TOProBoW cec-
cumn)

44

Price

Price

LeHa. [lna pexxnma Topros peno: rogosas NPoLLeHTHaA
[0X0AHOCTb, 06A3aTeNbHO K 3aNO/IHEHUIO, 3HaYeHMe yKa-
3bIBaeTCA B NPOLEHTaXx

38

OrderQty

Qty

O6bem 3as8BKM B /10Tax

1138

DisplayQty

Qty

OTobparkaemasn (Bugumas) yactb ob6bema 3aaBKu. Mcnonb-
3yeTca ans ancbepros:

® (0<DisplayQty<OrderQty (a17|c6epr);
® DisplayQty He onpeaeneHo (BUAMMAn 3aABKa)

1084

DisplayMethod

Char

Mcnonb3yeTcs 4NA NOCTaHOBKM aiicbepros.
BO3MOKHble 3HaYeHUs:

* 1 (alicbepr)

Account

String

TOProBo-KAMPMUHIOBbIN CYET KAMEHTa, NOAAIOLLErO 3anBKY

KomnoHeHT Parties

58

Text

String

KommeHTapuin. MakcMmanbHas aAnvHa 23 cumeona

1139

ExchangeSpeciallnstructions

String

OCHOBHOM Ny IMKBUAHOCTU. 3HaYeHUs cm. B pasgene 3.4

1080

RefOrderld

String

NaeHTUGUKATOP ANA CBeAeHUNA aApPecHOM 3aABKU

10104

Pricel

Price

JononHutenbHana ueHa. 1A peno moxet 6biTb yKasaHa
LeHa caesniku
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4.2.1.2. CHATME HecBeAeHHOro OCTaTKa 3afaBKU

Mocne Toro, Kak 3asBKa 6bl1a MapLpPyTU3MPOBaAHA B MY/bl IUKBUAHOCTU, KINEHT MMEET BO3MOXHOCTb CHATb HecBeAeH-
HbI OCTATOK 3aABKMW. [11A 3TOro He06X04MMO HanNpPaBUTb B TOProBYO CUCTEMY 3anpoc OrderCancelRequest [F], B KO-
TOPOM J0/1XHbl BbITb YKa3aHbl 3HaueHMsA 06A3aTesIbHbIX NoAeN.

Ta6/w|u,a 15. ObA3aTenibHbIe NOASA B 3aBUCUMOCTU OT peXxnma CHATUA 3aABKU

Pexnm cHATMA 3aABKK

O6s3aTtenbHble Nons

CHATME 3aABKM, I'IO,CI,aHHOl71 NNOTMHOM, OT KOTOPOTro nonay4vyeH
AaHHbIVI 3anpocC Ha CHATUE

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

C10rdID[11] (KMau
OrderID[37])

OrigClOrdId

ExDestination[100]

SecurityId[48]
Side[54]

OrderID([37]
Accoumt [1]

Parties

Mocne 06paboTkKM 3anpoca Toprosas cucTema MB0O OTKAOHUT ero cooblieHnem BusinessMessageReject[j], Mmbo
noaTsepAuT CHATUE 3aABKU OTYETOM ExecutionReport [8].

Tabnnua 16. Popmat coobuieHns OrderCancelRequest [F]

Ter Mone 0 Twun OnucaHune
Header R CTaHAapTHbIM 3aro/I0BOK

41 OrigClOrdId C |String KnneHntcknin nageHTndrKaTop oT3biBaeMol 3aaBku. Makcu-
manbHaa aavHa 20 cumeonos. JonycTumble CMMBOJIbI —
NATUHCKMe BYKBbI U LNdpbI

11 ClOrdld R |String KAneHTCKMI naeHTUdUKaTop 3anpoca Ha CHATME 3asABKMU.
MakcumanbHaa gamHa 20 cumeonos. [lonycTMmble CUMBO-
Jbl — NaTUHCKMe BYKBbI U LNdpPbI

37 Orderld C |String NaeHTUdUKaTop 3as8BKM, MPUCBOEHHbI TOProBOM CUCTe-
MoW

60 TransactTime R |UTCTimestamp [ata n Bpema GopmmnpoBaHuMs 3anpoca

100 |ExDestination R |Exchange NaeHTUdUKaTop Nyna AMKBUAHOCTM, YKa3aHHbIM B 3aABKe.
3Ha4yeHunA cm. B pasgene 3.4

48 Securityld R |String YncnoBon MAEHTUDUKATOP TOProBOro MHCTPYMEHTA

54 Side R |Char HanpaeneHue 3asBKM.
Bo3morKHble 3HaYeHuA:

¢ 1 (nokynka);
¢ 2 (Npoaaxa)
1 Account R |String ToOproBo-KANPUHIOBbIM CHET
KomnoHeHT Parties R

4.2.1.3. CHATUEe MHOXXeCcTBa 3aABOK

CHATME MHOXEeCTBA 3aABOK AOCTYMHO B HECKOJ/IbKMX PEXMMAX, B COOTBETCTBUMN C KOTOPbIMW A0JIXKEH ObITb chOpMUpOBaAH
3anpoc OrderMassCancelRequest[q].
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Tabnuua 17. O6a3aTenbHble NONA B 3aBUCMMOCTU OT PEXMMA CHATUA MHOXECTBA 3aABOK

Pexxum cHATUA 0O6sa3aTenbHble nons

CHATMeE 33asBOK, NOAAHHbIX TOTMHOM, KOTOPbIM HAaNPaBW AaHHbIM 3anpoc Ha
cHATHE

MassCancelRequestType [530]=7

CHATMEe BCeX 3aABOK MO YKa3aHHOMY MHCTPYMEHTY, NOAAHHbLIX IOTUHOM, KOTO-

o o MassCancelRequestType[530]1=1,
PbI HAaNPaBWUA AaHHbIN 3aMpPOC Ha CHATHE

SecurityID[48]

CHATME BCeX 3aABOK MO YKa3aHHbIM MHCTPYMEHTY M TOProBO-KAUPUHIOBOMY
cyety

MassCancelRequestType[530]=1,
SecurityID[48], Account[1l]

CHATUeE Bcex 3aABOK N0 YKa3aHHbIM UHCTPYMEH N KAIMEHTCKOMY KO,
y Py i Y Koay MassCancelRequestType[530]=1,

SecurityID[48], KOMMNOHEHT Parties

I'Ile Bbl60pe pexnma CHATUA 3aABOK, NOA4AHHbLIX JIOTMHOM, OT KOTOPOro nonayvyeH ,El,aHHbIﬁ 3aMpoC Ha CHATUe
(MassCancelRequestType [530]=7), He4ONYCTUMO 3aN0OAHEHUE NoNel SecurityID[48] M ExDestination[100].

Mocne 06pa6OTKM 3anpocCa ToproeaAa CcuUCTtema noaTeBepanUT CHATUE Ka)K,EI,OVI 3aABKKU OTAE/IbHbIM COO6LLI,e-
HMem ExecutionReport[8] co cTatycaMn ExecType[l50]=4 Wn OrdStatus[39]=4 1 BblWIET OTYeT
OrderMassCancelReport|[r].

Tabnnua 18. Popmat coobuweHns OrderMassCancelRequest [q]

Ter Mone 0 Twun OnwncaHune
Header R CTaHAapTHbIM 3aro/I0BOK
11 ClOrdld R |String KNneHTCKMI naeHTUGMKaTOp 3anpoca Ha CHATUE 3aABKM.

MakcmmanbHaa gavHa 20 cumeonos. Jonyctumble CUMBO-
Jbl — NIATUHCKKME BYKBbI U UUdpPbI

530 |MassCancelRequestType R |Char Tun cHATUA.
Bo3moOXHble 3HaYeHunA:

® 1 (MO MHCTPYMEHTY);
* 7 (BCce 3asBKM)

60 TransactTime R |UTCTimestamp [aTta v Bpema popmuMpoBaHUA 3anpoca

100 |ExDestination N |Exchange NaeHTUdUKaTop nyna NMKBUAHOCTH, YKa3aHHbIM B 3aABKe.
3HayeHuA cm. B pasgene 3.4

48 Securityld C |[String Yncnoson MAEHTUDMKATOP TOProBOro MHCTPYMEHTA.
HEO6XOAMN\HpM]MassCancelRequestType[530]:1

1 Account N |String ToproBo-KANPUHIOBbIN cyeT

KomnoHeHT Parties N

4.2.1.4. ABTOMaTUUYECKOEe CHATUE 3aABOK

Bce akTMBHbIE 3aABKK, NOAAHHbIE NOTUHOM, MOTYT 6bITb aBTOMATUYECKU CHATbI npwu 3asepweHunmn FIX-ceccum:

1. Mpwu paspbise TCP-coegMHEHNA C KINEHTCKUM LLTO30M.
2. Tpun OTCYTCTBMM OTBETHbIX COOBLLEHNI Heartbeat [0] B Te4EHME YCTAHOBAEHHOIO UHTEPBANa.
3. MNpu nonyyeHmn Logout [5].

Mo ymonyaHuio aBTOMATUYECKOe CHATUE 33aABOK OTKNtOYEHO. YTOObI BKIIOUMTL OMNLMIO, KIUEHTY HEOBXOAMMO MpU UHU-
uvanusaunm ceccun B cooblleHnn Logon [A] YCTaHOBUTL 3HadeHne 1 B NonAx RawDatalength[95] n RawData[96].
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Bce 3aABKU, N0O4aHHbIE AaHHbIM IOTUHOM, B TOM YKUC/1e B TEYEHNE NpeablayLnx CeCCVll\;L 6y,L'l,yT CHATbI. noerHaM, KOTOpPbIe
MMEKOT A0CTYN K HeaHOHUMHOW pblHOl‘lHOﬁ WHCbOpN\aLl,MVl, 6yﬂ,yT HanpaB/€Hbl OTYETbI O CHATUU 3aABOK, NPU 3TOM B OTYETE
ExecutionReport [8] none Text [58] OyAeT 3aN0NHEHO CTPOKOM Cancel on disconnect.

TaKKe K/AVEHT MOMKET Ha3HauWuTb MPU3HAK aBTOMATMYECKOrO CHATMA AJ/1A OTAE/IbHOMN 3asBKM, YKasas B COO6LLeHUU
NewOrderSingle [D] 3HayeHue B none ExecInst [18]=o. 3aABKa ByaeT CHATA Npu paspbliBe CoOeanHEHUA BHE 3aBUCH-
MOCTM OT TOro, 6blN1a M aKTMBMPOBaHA ONUMA aBTOMaTUYECKOTO CHATMSA 3aABOK NPY MHULMAAN3ALMMN CECCUN.

4.2.1.5. OTKNOHEHMe aapeCcHON 3aABKM

KOHTpareHT umeeT BO3MOKHOCTb OTK/IOHUTb agpecHyto 3aaBKy. A aToro HEO6X0,CI,MMO HanpaBuUTb B W03 TOpFOBOVI cn-
CTeMbl C006LLI,EHME DontKnowTrade [Q] C M,CI,EHTMd)VIKaTOpOM 3aABKN OrderID[11], VI,CI,EHTMd)MKaTopaMM KOHTpareHToB
a,CI,p(ECHOﬁ 33aABKWN B KOMNOHEHTe Parties U VI,CI,EHTMd)MKaTOpOM ana ceeaeHunA aAPECHOVI 3aABKN RefOrderID[1080].

MNocne 0bpaboTKm 3anpoca ToproBasa cuctema AMBO OTK/JIOHUT ero cooblleHMeMm BusinessMessageReject [j], Au-
60 noareepAaunT CHATUE 3aABKU C006U.I,EHMEM DontKnowTrade [Q], OTANYatOWEeecA OT OTNPABAEHHOrTo Hainymem nonA
OrdStatus[39]=4, n oT4eTOM MarketDatalIncrementalRefresh [X].

Tabnuua 19. Popmat coobuweHna DontKnowTrade [Q]

Ter Mone 0 Tun OnucaHune
Header R CTaHAapTHbIM 3aro/I0BOK
37 Orderld R |String NaeHTUdUKaTOp 3as8BKM, NPUCBOEHHbI TOProBOM CUCTE-
MoM
48 Securityld R |String YncnoBon MAEHTUDUKATOP TOProBOro MHCTPYMEHTA
54 Side R |Char HanpaeneHue 3asBKM.

BO3MOKHble 3HaYeHUs:
¢ 1 (nokynka);
¢ 2 (Nnpoaaxa)

40 OrdType R |Char Tun 3aABKK.
Bo3moKHble 3Ha4YeHus:

* 1 (pblHOYHas);
® 2 (nMmUTHas);

n (appecHas);
* o (B Ny/Ne A4ONONHUTENBHOMN TNKBUAHOCTH)

KomnoHeHT Parties R
1080 |RefOrderld N |String NaeHTUdUKaTop ANs cBEAEHUA afpeCcHOM 3as8BKU
39 OrdStatus R [Char CTaTyc 3aABKM.

BOo3mMoOXKHble 3HavyeHus:
® 4 (cHATA);
* 3 (OTKNOHEHa)

4.2.1.6. OrpaHnyeHue 4acToTbl OTNPABKU 3aNpPoOCcoB

B cucTeme aeicTByeT orpaHMyYeHre YacToTbl 3aNpPOCOB, OTNPAaBAAEMbIX KAMEHTOM. OrpaHuYeHne NpMMeHseTcs B A4Ba 3Ta-
na:

1. Mpu 4OCTUNKEHWUM NEPBOrO MOPOroBOro 3HAYEHMUA CUCTEMA OTKNOHAET 3aMNpoChl NPUKNALAHOTO YPOBHA U OTNpaBAseT
oT4yeT 06 OTKNIOHEHMM 3aMPOCOB C NPUYNHON "MpeBbIleH IMMUT coobLLeHnIA".

2. MNpw fOCTUKEHMM BTOPOrO NOPOrOBOro 3HaYeHUs cMcTeMa NPUHYAMTENbHO 3aBEPLIAET CECCUIO.
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4.2.2. OTyeTbl TOProBO CUCTEMDI
4.2.2.1. Otyetbl ExecutionReport[8]

ToproBas cucTeMa HanpasAseT KAMEHTY OTYeT ExecutionReport[8] Mpu NOOOM M3MEHEHUW cTaTyca uUan obbe-
Ma KNMEHTCKOW 3asBKW. OnpeaenunTtb cobbiTMe, Mo KOTOpoMy CHOPMUPOBAH OTYET M COCTOSHUE 3aABKU MONKHO MO
OrdStatus[39], ExecType[150] U 4PYrMM XapaKTepHbIM Noaam. OTAUYUTL OTYETbI TOPrOBOM CUCTEMbI OT OTYETOB Ny-
1a IMKBUAHOCTM MOXKHO MO 3HAYEHUIO NoNA ExDestination [100] M HaAMYMIO NoNA SecondaryOrderID[198]. B nto-
60M OTYETE MO CHATUIO AU MAPLUPYTU3ALMM 3aABKM 3HAYEHNEM NoAsA OrderQty [38] ABAAETCA HE HayaNbHbIM 06beM
KNMEHTCKOM 3aABKM, @ CHUMaEMbI MW MapLIPYTU3MPYEMbIA 0ObeM.

Mpn obpaboTke OTYETOB C/eAyeT YYMUTbIBATb, YTO M3-38 aCUHXPOHHOCTU COODLLEHUI TOPrOBOM CUCTEMbI U Ny/aa JINK-
BMAHOCTM BO3MOXHA CUTyaLMA, NpM KOTOPOM NOoCnefoBaTeNbHOCTb cobbITuiA byaeT HapyweHa. Hanpumep, nocne co-
obueHna ExecutionReport 06 OTKJAOHEHWW MapLIPYyTU3aUMKU C LeavesQty[151]1=0, MOryT NpUMATK COOBLLEHMUA
ExecutionReport O MOCTAaHOBKE 3aABKM B TOProBOWN cUCTEME C LeavesQty, OTIMYHBIM OT HY/IS, U O CHATUM OCTaTKa C
HyneBbIM LeavesQty

Tabnnua 20. Tunbl otyeToB ExecutionReport([8]

CraTyc 3aABKM Tun otyeTa
CobbiTne XapakTepHble nons
OrdStatus[39] | ExecType[150]

3asBKa yCnewHo NpUHATa TOProBoi LeavesQty=OrderQty

cucremon ExDestination[100]=1001, OrderID[37]

LeavesQty=OrderQty,
MapLwpyTnsauma B Ny IMKBUAHOCTH
yCMewHo 3aBepLueHa ExDestination[100]=1000, OrderID[37],

SecondaryOrderID[198]

. LeavesQty=0
3anABKa OTKNOHEHA TOProBoM cucte-
MO ExDestination[100]=1001,

OrdRejReason[103]

LeavesQty=0
MapwpyTnsaumnsa OTKAOHEHA Ny/10M
JIMKBUAHOCTU ExDestination[100]=1000,

OrdRejReason[103]

Caenka: o6bem 3asBKU YA,0B/IETBO- ) . O<LeavesQty<OrderQty

PEH 4acTn4HO TrdMatchID[880], LastMkt[30]
Caoenka: o6bem 3asBKU y40B/ETBO- ) . LeavesQty=0

PE€H NOJHOCTLI0 TrdMatchID[880], LastMkt[30]

LeavesQty=0
CHATUMe 3aABKMU 4 4
ExecRestatementReason[378]

Tabnnua 21. Popmat coobuweHuns ExecutionReport [8]

Ter Mone O Tun OnwucaHune
Header R CTaHAapTHbIM 3aro/I0BOK
1 Account R |String ToproBoO-KAMPUHIOBbLIN cyeT
100 |ExDestination R |Exchange NpeHTuduUKaTop Nyna IMKBUAHOCTM, YKa3aHHbIM B 3aABKe.

3HauyeHuA cm. B pasgene 3.4

10104 |Pricel N |Price LleHa nepBo# YacTu peno (3anosHAEeTCs TONbKO ANA 3a-
ABOK peno)
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Ter

Mone

Tun

OnucaHue

103

OrdRejReason

Int

MprynHa OTKNOHEHUA 3a8BKW. YKa3blBaeTcA Npu
ExecType (150) =8. 3HaYeHUA cM. B Tabauue 26.

BO3MOXHble 3Ha4YeHuA:

e 1

1080

RefOrderld

String

NaoeHTUdUKaTop ANa cBeaeHUA afpecHOM 3aaBKK

1083

DisplayWhen

Char

Mcnonb3yeTcs ANA NOCTaHOBKM aiicbepros.
BO3MOKHble 3HaYEeHUS:

* 2

1084

DisplayMethod

Char

Mcnonb3yeTcs 4NA NOCTaHOBKM aiicbepros.
BO3MOKHble 3HaYeHUA:

* 1 (alicbepr)

11

ClOrdld

String

KnueHTckuin ngeHTndMKaTop npuKasa

1138

DisplayQty

Qty

OTobparkaemasn (BUAMMAsA) 4acTb obbema 3aaBKU. Mcnosib-
3yeTtca AnAa ancbepros:

® 0<DisplayQty<OrderQty (aicbepr);
® DisplayQty He onpeaeneHo (BUANMan 3aABKa)

1139

ExchangeSpeciallnstructions

C

String

OCHOBHOM Ny IMKBUAHOCTU. 3HaYeHUs CM. B pasgene 3.4.
3anoHAeTCA NPU ExecType [150]1=0 wmu F, €CAN OHO 6blI-
/10 YKa3aHo No/ib3oBaTesieM Nnpu nogaye

150

ExecType

Char

Tun oTyeTa.
BO3MOMHble 3HaYeHus:
* 0 (pasmeLyeHue);
® 4 (cHATME);
¢ 3 (OTKNOHEHME HEKOPPEKTHOM 3aABKU);
e r(cpenka)

151

LeavesQty

Qty

HencnonHeHHas YacTb 3aABKKU

18

Execlnst

MultipleCharValue

MHCTpYKUMA ynpaBaeHUs 3aaBKOM

198

SecondaryOrderld

String

Homep 3asaBKM B Nyse AMKBUAHOCTU. Ecam ucnonbayeTcs
HOMep, OTYET OTHOCUTCA K 06BbEMY, MapLLPYTU3MPOBAHHO-
MY B My IMKBUAHOCTU. EC/IM OTCYTCTBYET, OTYET OTHOCMUTCA
K KNIMEHTCKOW 3anBKe

30

LastMkt

Exchange

Myn AMKBUAHOCTU, B KOTOPOM 3aKNtOYEHA CAEe/Ka. 3Have-
HUA cm. B pasgene 3.4

31

LastPx

Price

LleHa B nocnegHel caenke No faHHOW 3asaBKe. 3anoHaeT-
csa npu ExecType[150]=F

32

LastQty

Qty

O6bem B fI0Tax B NocneaHen caesnke no 4aHHON 3anBKe.
3anonHsetcs npu ExecType[150]=F

37

Orderld

String

YHUKanbHbI naeHTUGUKATOP 3aABKM, MPUCBOEHHbIN TOp-
roBoi cuctemonm
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Ter

Mone

Tun

OnucaHue

378

ExecRestatementReason

c

Int

MpnynHa CHATMA 3aABKKU. YKa3blBaeTCA Npu
ExecType (150) =4.

BO3MOXHble 3Ha4YeHuA:
® 100 (cHATO NoO 3aMnpocy OrderCancelRequest [F]
KANEHTa);

e 101 (CHHTO N0 3aNpoCy OrderMassCancelRequest [g]
KNWEHTA);

® 102 (CHHTO MO 3anpocCy OrderCancelRequest [F]
6pokepa);

® 104 (CHﬂTO N0 3aNpoCy OrderMassCancelRequest [g]
6pokepa);

® 105 (CHHTO BcneacTesne 3aseplieHunA ceccwm/paspblsa
coeauHeHus);

® 106 (CHATO NO UCTEYEHWUU BPEMEHW AENCTBUA 3asB-
Kn);

® 108 (CHATO OMEepaTopoOM TOProBOM CUCTEMDbI);
® 109 (cHATMe ocTaTKa 3asaBKM Immediate Or Cancel);
® 110 (CHATO BCneAcTBME BOSMOXHOWM KPOCC-CAENKM);

e 111 (CHATO BCNIEACTBUE BUAMMOIO NEepeceyeHuns ove-
peav 3a8BOK);

® 112 (CHATO NO 3aMpocy DontKnowTrade [Q] KOHTP-
areHTa);

® 114 (cBEAeHMe afpecHo caenku);

® 115 (CHATO BC/leACTBME OTKa3a B 06paboTKe B nyne
NINKBUAHOCTK);

® 116 (CHATO BCNEACTBUE UCTEYEHWNA BPEMEHM Aeit-
CTBMA 33ABKW B NyNe IMKBUAHOCTH)
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Qty

O6bem 3a8BKM B /10Tax

388

DiscretionInst

Char

Mcnonb3yeTca Ans NoCTaHOBKM CKPbITbIX 3a8BOK C AMHa-
MWYECKOMN LEeHOM UCNONHEHWS.

BO3MOXKHble 3Ha4YeHuA:

® 0

39

OrdStatus

Char

CraTyc 3aABKM.
BO3MOMKHble 3HaYeHUS:
* 0 (aKTMBHaZA);
® 1 (4aCTUYHO UCMOIHEHA);
e 2 (ucnonHeHa);
® 4 (cHATA);
* 3 (OoTKNOHeHa)

40

OrdType

Char

Tun 3aaBKKN. OTCYTCTBYET NPU ExecType [150]=4.
Bo3MorKHble 3HaYeHuA:

* 1 (pblHOYHaA);
* 2 ("MmUTHas);

n (agpecHas);
* o (B Nysne JONOAHWUTENBHOM IMKBUAHOCTH)
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Ter Mone 0 Tvn OnucaHue
41 OrigClOrdId N |String KNMeHTCKM naeHTMdMKaTop OTO3BAHHOM 3aABKMU
44 Price C |Price LleHa nota
453 |KomnoHeHT Parties R
48 Securityld R |String YncnoBon MAEHTUDUKATOP TOProBOrO MHCTPYMEHTA
529 |OrderRestrictions N |MultipleCharValue|Mpu3Haku 3as8BKM.

BO3MoOXHble 3Ha4yeHusA:

* 5 (NpW3HaK TOro, YTO AAHHOM 3a8BKOWM MapKeT-Mel-
Kep UcnonHseT cBon oba3aTenbCTBa)

54 Side R |Char HanpaeneHue onepauuu.
Bo3MOXHble 3HauYeHus:

* 1 (nokynka);

¢ 2 (Npoaaxa)

58 Text N |String KommeHTapuit KaneHTa

59 TimelnForce C |[Char Bpems gelicteusa 3aasku. OTcyTCcTBYET NpU
ExecType[150]=4.

BO3MOKHble 3HaYeHUA:
* 0 (peincTBUTENbHO B TEeYEHME TOProBOW ceccuu);
* 2 (ayKUMOH OTKpPbLITUSA);
® 3 (HemeAaNeHHO UK OTKNOHUTB, |OC);
® 4 (MCMONHUTb MNOMIHOCTBIO UAWN OTKAOHUTL, FOK);
® 7 (ayKUMOH 3aKpbITUSA);
¢ X (aKTMBHOE [0 KOHLLA pacLluMpPeHHOM TOProBow cec-

cum)
60 TransactTime R |UTCTimestamp [aTta n Bpema popmmMpoBaHUA 3anpoca
841 |DiscretionMoveType N |Int Mcnonb3yeTca A4nAa NOCTAaHOBKM CKPbITbIX 3aABOK C ANHA-

MMWYECKOM LEHON UCMONHEHMUS.
BO3MOMKHble 3HaYeHUS:

® 0

843 |DiscretionLimitType N |Int Mcnonb3yeTca A4nAa NOCTAaHOBKM CKPbITbIX 3aABOK C ANHA-
MWYECKOM LEHOM UCNONHEHUA.

Bo3morKHble 3Ha4YeHus:

* 2

880 |TrdMatchlid R |String NaeHTUdPUKATOP CAENKU, NPUCBOEHHbIM NY10M NMKBUAHO-
cTn. 3anonHaetcs npu ExecType[150]=F

9303 |Routinglnstruction N |String NaeHTudUKaTop anropMtma mapLupyTmsaumnm

4.2.2.2. Ot4yeT 06 OTKNIOHEHMM 3aNpOCa HA CHATUE 3aABKM

Ecnu 3asBKa MOXKET ObITb CHATA UM B 3anpoce Ha CHATUe OrderCancelRequest [F] YKa3aHbl HEBEPHbIE NApaMeTpbl
33aABKU, TO TOpProsaa CUCTEMA OTKZIOHUT 3aNpPOC N HaNPaBUT K/IMEHTY COO6LLI,EHME OrderCancelReject[9].
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Tabnnua 22. dopmat coobuweHns OrderCancelReject [9]

Ter Mone O Tun OnucaHune
Header R CTaHAapTHbIM 3arosI0BOK
37 Orderld R |String YHWUKaNbHbIA MAEHTUPUKATOP 3asiBKU, MPUCBOEHHbIN TOp-
roBoW cucTemon
41 OrigClOrdId N |String KNneHTCcKMin naeHTMdMKaTop OT3bIBaEMOM 3aABKU
11 ClOrdld R |String KANEeHTCKMI naeHTUPUKATOP NpMKas3a Ha CHATUE 3aABKU
60 TransactTime R |UTCTimestamp [aTta v Bpema popmMpoBaHUA 3anpoca
102 |CxIRejReason R |Int MpunynHa OTKNOHEHMA 3aNpoca Ha CHATME. 3HAYEHUA CM. B
Tabaunue 26.
Bo3moHble 3HavyeHus:
e 1
40 OrdType R |Char Tun 3aaBKn. OTCYTCTBYET NPU ExecType [150]=4.
Bo3morKHble 3HaYeHuA:
* 1 (pblHOYHas);
® 2 (AMmunTHasA);
* n (agpecHas);
* o (B Nyne AONONHUTENBHOM IMKBUAHOCTH)
39 OrdStatus R |Char CocTosHMe 3anpoca.
Bo3mMorKHble 3HaYeHuA:
* 3 (OoTKNOHEHa)
100 |ExDestination R |Exchange NaeHTudUKaTop Nyna AMKBUAHOCTU, YKa3aHHbIM B 3anBKe.
3Ha4yeHuA cm. B pasaene 3.4
48 Securityld R |String Yncnoson MAEHTUDUKATOP TOProBOro MHCTPYMEHTA
54 Side R |Char HanpaBneHue 3aaBKM.
Bo3MOMKHble 3HaYeHWUA:
* 1 (nokynka);
¢ 2 (Nnpoaaxa)
1 Account R |String ToproBo-KANPUHTOBbIM CYET
KomnoHeHT Parties R
30 LastMkt C |Exchange Myn NMKBMAHOCTK, B KOTOPOM 3aK/AKOYEHa caenka. 3Have-
HUA cM. B pa3gene 3.4

4.2.2.3. OTyeT O CHATUU MHOXKeCTBa 3aABOK

B oTBeT Ha 3anNpPoC O CHATUMN MHOXeCTBa 3aABOK OrderMassCancelRequest [g] cUMCTEMA OTBETUT OTYETOM O MacCOBOM
CHATUM OrderMassCancelReport [r]. Ecam no 3anpocy 6bian CHATbI 3as8BKK, TO OTYET OrderMassCancelReport [r]
bynetr npeaBapeH OTAENbHbIMM OTYETAMM O CHATUKM Ka)KAoOW 3afBKM ExecutionReport[8] €O cTaTycamu
ExecType[150]=4 N OrdStatus[39]=4.
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Tabnnua 23. dopmat coobuweHna OrderMassCancelReport [r]

Ter Mone O Tun OnucaHune
Header R CTaHAapTHbIM 3arosI0BOK
11 ClOrdld R |String KANeHTCKMI naeHTUPUKATOp NpMKasa Ha CHATUE 3aABKN
1369 |MassActionReportld R |String Homep TpaH3aKuum
530 |MassCancelRequestType R |Char Tun cHATUA.
BO3MoOXHble 3HavyeHus:
® 1 (N0 MHCTPYMEHTY);
e 7 (BCe 3aABKM)
531 |MassCancelResponse R |Char Cratyc 06paboTKM npuKasa.
Bo3MOMKHble 3HaYeHuUA:
® 0 (3anpoc OTK/AOHEH);
¢ 1 (CHATbI 3aBKM MO YKa3aHHOMY UHCTPYMEHTY);
e 7 (CHATbI BCe 3as1BKM)
533 |TotalAffectedOrders N |Int Konnuyectso CHATbIX 3a8BOK
60 TransactTime R |UTCTimestamp [ata n Bpema GopmmnpoBaHuMs 3anpoca
100 |ExDestination N |Exchange NaeHTUdUKaTop Nyna AMKBUAHOCTU, YKa3aHHbIM B 3aABKe.
3Ha4yeHunA cm. B pasgene 3.4
48 Securityld N |String YncnoBon MAEHTUDUKATOP TOProBOro MHCTPYMEHTA
1 Account N |String ToproBo-KANMPUHIOBbIN CYET
KomnoHeHT Parties N

4.2.2.4. OtyeT 06 OTKNOHEHUU 3aABKU

3anABKa C HEBepPHbIM coYeTaHnem 06A3aTe/IbHbIX NONEN OTKNAOHAETCA COOGLIJ,EHVIEM BusinessMessageReject[J].

Tabnnua 24. dopmat coobuweHns BusinessMessageReject [J]

Ter Mone 0 Twun OnwncaHune
Header R CTaHAapTHbIM 3aro/I0BOK
45 RefSeqNum R |SeqNum Homep oTKnoHAemoro coobuieHunn
372 |RefMsgType R |String Tun OTKNOHAEMOro coobL,eHNs
380 |BusinessRejectReason R |Int Koa ownbkm.
Bo3morKHble 3HaYeHuA:

* 5 (OTCyTCTBYET yCNOBHO 0b6A3aTebHOE Nnone);

® 100 (3aNO/IHEH NINWHWUI Ter);

® 6000 (3anonHeHbl 06a NapameTpa account u parties)
371 |RefTagld N |Int Ter, HaAWM4YME NN 3HAYEHNE KOTOPOTO BbI3BAsIO OLINGKY
58 Text N |String TeKcT ownbKn
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4.2.2.5. Otuet 06 apgpecHoi 3aaBKe

[Mpu BbICTaBNEHUN, UICNONHEHUWN AU CHATUN 3AABKMN, a,D,DECOBaHHOD‘I KOHTpareHTy, a TakKXXe npu oTKIOHEHUN 3aABKU Ca-

MMM KOHTpareHToM cMcTemMa HanpasuT emy U3BelleHne MarketDatalncrementalRefresh [X], cogepKaliee ogHy 3a-
NMCb KOMMOHeTa MDEntry C mapameTpamu 3asnBKu.

3HayeHuMe nona MbDUpdateAction YKa3bIBaeT Ha cobbiTue: 0 Npu BbICTaBNEHUN HOBOW ap,peCHoﬁ 3aABKW U 2 NpU UCNo-
HEeHWUW, CHATUU NN OTKZIOHEHUU a,CI,p(ECHOﬁ 3aABKMW.

Tabnnua 25. Popmat coobuweHuns MarketDataIncrementalRefresh [X]

Ter Mone 0 Twun OnucaHue
Header R CTaHAapTHbIM 3aro/I0BOK
KomnoHeHT MDInc R
KomnoHeHT Parties R
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MpunoxxeHue A. Koabl ounb0oK

Tabnuua 26. Tabanua c onMcaHMem Kogos ownbokK

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.
1116 HesepHbili napameTp level.
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Koa OnucaHue
1117 HesepHbili napameTp trade_mode.
1200 HeBepHbIli cermeHT.
1201 HesepHbIli napameTp extral.
1202 HesepHbiii OTC Kog, UHULMATOPA a4PECHOM 3aABKU.
1203 HesepHbii OTC Kog, KOHTpareHTa aApecHOM 3a8BKM.
1204 HeBepHbI TN 3aABKN AN UHCTPYMEHTA.
1205 HeBepHbIli TUN 3a8BKM 415 Nyaa AMKBULHOCTMU.
1206 HeBepHbI TN 3aABKN A5 YKAa3aHHOIO K/MEHTa.
1207 HeBepHada ueHa AnA TMNa 3aABKU.
1208 HeBepHbIi 4ONONHUTENbHbIN 06BEM A5 TUNA 3aABKMN.
1209 HesepHbili napametp time_in_force gna Tmna 3aasku.
1210 HesepHbili napametp flags gns Tvna 3ansku.
1211 HeBepHbIA MHCTPYMEHT ANA peXXMma NepecTaHOBKU 3aABKM.
1212 HeBepHbIli napameTp member_id ana perkMma nepectaHOBKU 3aABKM.
1213 HesepHbili napameTp client_id ana pexknma nepectaHOBKM 3asiBKM.
1214 HeBepHbIli NnapameTp account ANA peXXnma nepectaHOBKM 3asBKMU.
1215 HeBepHO yKasaHbl MapameTpbl OTK/IOHAEMOW BCTPEYHOWN afpecHOM 3anaBKMN.
1216 HeBepHble napameTpbl KOMaHAbI NePeCcTaHOBKU 3aABKN.
1217 HesepHbIli napameTp time_in_force gna MHCTpymeHTa.
1218 HeBepHbIl pexXnum nepecTtaHOBKMU 3aABKWU A5 I0TMHA.
1219 HesepHbili napametp flags gns HcTpymeHTa.
1300 3anonHeHbl 06a napametpa orig_clorder_id v order_id.
1301 MosTopeHue clorder_id ana noruHa.
1302 LleHa BHE IMMUTOB NO UHCTPYMEHTY.
1303 HepocTynHbIl ANA KAMEHTa TUN 3aABKU.
1304 HepocTynHbIn ana nyna IMKBUAHOCTU TUMN 3aABKMN.
1305 HezocTynHbIM gna MapLupyTM3aLmMm ocTaTKa No YKasaHHOMY MHCTPYMEHTY NyA IMKBUAHOCTHU.
1306 YKasaHHbIM Nyn IMKBUAHOCTU HELOCTYNEH ANA KANEHTA.
1307 YKa3aHHbI/ TUM 3a89BKM HEAOCTYMNEH A1 YKa3aHHOIo MHCTPYMEHTa.
1308 J1ornH He MmeeT NpaBa CHMMaATb 3aABKM YKa3zaHHoro TKC.
1309 JlornH He MmeeT Npasa nepeasuraTb 3aaBKK yKasaHHoro TKC.
1310 J1ornH He MmeeT NpaBa OTK/IOHATb AAHHYIO 33ABKY.
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Koa OnucaHue

1311 K yKa3aHHOW 3aaBKe NpUMeHATCA KomaHaa Replace.

1312 3anBKa, KoTopasa b6bina oTnpasneHa Ao cboA B TOProBoi CUCTEMbI, @ MOAYYEHA YKe NOCAe BOCCTAHOBAEHUA
CUCTEMBI.

1313 HenocTynHbIn Ana NMMUTUPOBAHNSA MHCTPYMEHT.

1314 JIorMH He UMeeT NpaBa UCMNO/1b30BaTb AAaHHOE 3HaYeHWe napameTpa mode.

1315 YYacTHUKY KAMPUHTa BbICTaBAEH 3aMNpeT Ha OTNPaBKY 3aABOK B AAHHbIW MY JIMKBUAHOCTY.

1316 YUYacTHMKY TOPros BbICTaB/IEH 3aNpeT Ha OTNPABKY 3aABOK B AaHHbIN Ny IMKBUAHOCTH.

1317 BbicTaBneH 3anpeT Ha OTMNPaBKY 3aABOK C AAaHHOrO IOTMHa.

1318 KnneHTy BbICTaB/EH 3anpeT HA OTNPABKY 3aABOK C AAaHHOrO IOrMHa.

1319 TKC BbICTaBsieH 3anpeT Ha OTMNPaBKY 3aABOK C AAaHHOrO JIOTUHaA.

1400 MHCTPYMEHT He AOCTyneH ANA MapKeT-MelKepa.

1401 HeT npaB Toproeatb AaHHbIM MHCTPYMEHTOM.

1402 HeT npaB Ha yKasaHue onuMn He CBOAUTb C MapKeT-MelKepom.

1403 Y KNneHTa HeT Npas ToproeaTth ¢ gaHHoro TKC.

1404 Myn NMKBMAHOCTK He AO0CTYyNeH AAA AaHHOro MapLpyTmnsaTtopa.

1500 YKasaHbl pa3Hble naeHTudmKaTopsl te_id.

1501 YKasaH HeBepHbIN naeHTudmKatop te_id.

1502 3anpoc nony4yeH Bo Bpemsa 0B6HOBIEHWA MapaMeTPOB OrpaHMYeHHOro obecneyeHus.

1700 Y noruHa HeT NpaBs ANA UCNOb30BaHUA OrpaHUYeHHoro obecneyeHums.

1701 Y KAMeHTa HeT NpaB ANA UCNOAb30BaHUA OfPaHUYeHHOro obecneyeHus.

1702 Y KNMEHTCKOW rpynnbl HET NpaB A/1A UCNO/Ib30BaHUA OrpaHUYeHHOro obecrneyeHms.

1703 Y TKC HeT npaBs 414 UCNO/b30BaHWA OrpaHMYeHHoro obecneveHums.

1704 Y rnaBHoro TKC HeT npaB A/1a UCMONb30BaHWA OrpaHNYeHHOro obecneyeHus.

1710 HeBepHble NapameTpbl orpaHNUYeHHOro obecrnedyeHns ana KameHTa.

1711 HeBepHble napameTpbl OrpaHUYEeHHOro obecrnevyeHuns 414 rpynnbl KIMEHTOB.

1712 HeBepHble napameTpbl orpaHuyYeHHoro obecneveHma ana TKC.

1713 HeBepHble napameTpbl orpaHMYeHHoro obecneyeHuns aaa rnasHoro TKC.

1714 KomaHaa M3MeHeHMA NapameTpoB OrpaHMYeHHOro obecnevyeHns 4nA KNMeHTa NoayYyeHa BO Bpems BbINon-
HeHWA npeablaylLein KomaHabl.

1715 KomaHza nsmeHeHMA NapameTpoB OrpaHUYeHHOro obecnevyeHma 41A KAMEHTCKOW Fpynnbl NOAy4YeHa BO
BPEMSA BbINOJIHEHMA NpeablayLLe KOMaHAbI.

1716 KomaHaa nsmeHeHus napameTpoB orpaHMyYeHHoro obecneveHusa ana TKC nonyyeHa Bo BPeMs BbIMNOJIHE-

HUA NpeablayLiein KoMaHabl.
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1717 KomaHaa nsameHeHus napameTpoB orpaHuyYeHHoro obecneyeHma ana rnasHoro TKC nosyyeHa Bo Bpems
BbINO/IHEHWA NpeablayLLen KOMaHAbI.

1720 HeBepHbIi AMMUT A8 OrpaHMYeHHOro obecneyeHus.

1721 HeBepHbIi IMMUT NO MHCTPYMEHTY ANA OrpaHnYeHHoro obecneyeHus.

1722 HeBepHbIli IMMUT NO 3aABKe ANA orpaHMYeHHoro obecneveHums.

1723 HeBepHbIli 4ONOAHUTENbHBIN TUMUT 418 OFrpaHUYeHHoro obecneyeHums.

1750 He BbINONHAETCA IMMUT ANSA OFPAaHUYEHHOTO obecneyeHuns Ha YPOBHE KAMEHTa.

1751 He BbINOAHAETCA IMMUT NO MHCTPYMEHTY A1 OFrpaHUYEHHOro obecrneyeHns Ha YPOBHE KMEHTa.

1752 He BbINONHAETCA AMMUT NO 3aABKE AN OFPAHUYEHHOro 0becneyeHmsa Ha YPOBHE KAMEHTA.

1753 He BbINONHAETCA AONONAHUTENbHBIA IMMUT ANA OFPaHUYEHHOro obecneyeHmns Ha YPOBHE KAMEHTa.

1754 He BbINOAHAETCA AMMUT ANA OFPAHNYEHHOIo obecneyeHms Ha YPOBHE KAMEHTCKOM rpynmbl.

1755 He BbINONHAETCA IMMUT MO MHCTPYMEHTY AN OrpaHMYeHHOro obecneyeHma Ha YPOBHE KIMEHTCKOM rpyn-
nol.

1756 He BbINONHAETCA IMMUT NO 3aABKe A5 OFPaHUYEHHOTO obecneyeHmns Ha YPOBHE KAMEHTCKOM rpynnbl.

1757 He BbINONHAETCA LONONAHUTENBHBIV IMMUT AN5 OFPAHUYEHHOIO 0becneyeHns Ha YPOBHE KMEHTCKOM rpyn-
nbl.

1758 He BbINONHAETCA IMMUT 15 OrpaHMYEHHOro obecrneyeHuns Ha ypoBHe TKC.

1759 He BbINONHAETCA IMMWUT NO MHCTPYMEHTY AN1A orpaHudeHHoro obecneyeHnsn Ha yposHe TKC.

1760 He BbinonHAETCA AMMUT NO 3aABKe ANA orpaHnYeHHoro obecneyeHuns Ha yposHe TKC.

1761 He BbINoNHAETCA AONONHUTENbHbIMA TMMUT 1A OrpaHUYeHHoro obecneyeHus Ha yposHe TKC.

1762 He BbINONHAETCA AMMUT A5 OrpaHMYEHHOro obecneyeHus Ha ypoBHe rnaBHoro TKC.

1763 He BbINOMHAETCA IMMUT MO MHCTPYMEHTY 411 OrpaHuYeHHoro obecneyeHns Ha yposHe rnasHoro TKC.

1764 He BbINONHAETCA IMMUT NO 3aABKe A5 OrpaHMYEHHOro obecneyeHns Ha ypoBHe rnasHoro TKC.

1765 He BbInonHAETCA 4ONOAHUTENbHBIA IMMUT ANA OFpaHUYeHHOro obecneyeHuns Ha ypoBHe rnasHoro TKC.

1766 Y K/IMEHTa UMEIOTCA aKTUBHbIE 3aABKM OFPaHUYEHHOro obecneyeHus.

1767 Y KIMEHTCKOM rpynmnbl UMetoTCA aKTUBHbIE 3aABKM OrpaHMYEHHOro obecneyeHus.

1768 Y TKC MmetoTcs akTMBHbIE 3asiBKM OrpaHUYeHHoro obecneyeHus.

1769 Y rnaBHoro TKC nmetoTcA akTMBHbIE 3asiBKM OrpaHMYeHHOro obecnedyeHus.

1770 @DyHKUMOHAN OrpaHMYEHHOrO obecrnevyeHnsa NPUOCTAHOB/IEH Ha YPOBHE K/IMEHTA.

1771 ®yHKLMOHAN orpaHMYeHHoOro obecneyeHns NPMOCTAHOBNEH HA YPOBHE rPynnbl KIMEHTOB.

1772 PyHKLMOHaAN orpaHM4yeHHoro obecnevyeHna NpMocTaHoBAEH Ha ypoBHe TKC.

1773 dyHKUMOHAN orpaHMYeHHOro obecneyeHUs NPUOCTAHOB/EH Ha YPOBHe rnaBHoro TKC.

1780 YKa3saH HeBepHbI Ny IMKBUAHOCTU AN1A OrpaHuYeHHoro obecneyeHums.
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1800 YKa3aH HeBepHbIA TUM A0XO4HOCTHU.

1801 YKa3aHO HeBepHOE HanpaB/ieHMe Npeobpa3oBaHMA 4OXOAHOCTH.

1980 HesepHbIli napameTp stages B none info.

2100 HesepHas napa (member_id, account).

2200 HeT npas Ha NOCbIZIKY OCHOBHbIX TOProBbIX MPUKA30B.

2201 BbicTaB/ieH 3anpeT YPOBHA KAMEHTCKOM rpynnbl.

2202 BbicTaBneH 3anpeT ypoBHA y4aCTHUKA TOProB.

2203 BbicTaBneH 3anpeT ypoBHA Y4aCTHUKA KANPUHTA.

2204 BbiCcTaBneH 3anpeT ypoBHA agMUHUCTPATOpA.

2300 HeT npaB Ha BbICTaB/IEHWE 3aABKM 63 NpoBEepKM 40CTAaTOYHOCTH.

2400 HeT npaB Ha yaaneHue 3aaBKu.

2600 HeT npas Ha BbiCTaBieHUe AMmuTa BupTyanbHomy TKC.

2601 HeT npaB Ha BbICTaB/NIEHNE INMUTA KNUNEHTY.

2602 HeT npaBs Ha BbICTaB/IeHNE AMMUTA rpynne KAMEeHTOB.

2603 HeBepHbIli napameTp type.

2604 HesepHbIli napameTp value.

2605 CoBnageHune napameTpos type.

2700 HepnocTaTouHO CpeacTB Ha YPOBHE KANEHTA.

2701 HenocTaToYHO aKTMBOB Ha YPOBHE K/WEHTa.

2702 HepnocTaTouHO CpeacTB HA YPOBHE rpynnbl KAMEHTOB.

2703 HepoctaTouyHO aKTWMBOB Ha YPOBHE rpynmnbl KIMEHTOB.

2704 HepocTtaTo4Ho cpeacts Ha yposHe TKC.

2705 HepocrtatouHo akTMBOB Ha yposHe TKC.

2706 HepocTtaTo4yHO cpeacTs Ha ypoBHe rnasHoro TKC.

2707 HepocTaTouHO aKTMBOB Ha ypoBHe rnasHoro TKC.

2708 HepnocTaTouyHO CpeacTB Ha YPOBHE YYAaCTHUKA KANPUHTA.

2709 HepnoctaTouHO 3a6/10KMPOBaHHbIX aKTUBOB.

3000 3anBKa OTBEPrHyTa ayKUMOHOM (He 6blJ10 HU CAe/0K, HM NOCTaHOBKM B oMepesb 3aaBOK BCAeACTBUE TOTO,
4TO TUN 3aABKM 'PbIHOYHAA' AN 'NUMUTHAsA 10C').

3001 3anBKa OTBEPrHyTa ayKUMOHOM (He BblJ10 HU CAE/OK, HU NOCTaHOBKM B 0Mepeb 3aABOK BC/eACTBME BO3-
MOYKHOW Kpocc-Caesku).

3002 3anBKa OTBEPrHyTa ayKUMOHOM (He 6blJ10 HU CAeN0K, HYM NOCTaHOBKM B oMepeab 3aABOK BC/eACTBME BO3-

MOXHOr0 BUAMMOrO nepeceyeHns odepeam 3ansok).
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3003 YKasaHHaA KANEeHTCKaA 3asBKa He HallaeHa.

3004 HaliaeHa akTMBHan 6J10KMPOBKaA MO YKa3aHHOMY MHCTPYMEHTY.

3005 Y NoruHa HeT nNpaB TOpProBaTb AaHHbIM MHCTPYMEHTOM B TEKYLUMI NepUoa.

3100 TKC nokynatensa n TKC npogasua He UMeIOT NPU3HaKa KOHBEPCMOHHOTO HaHKa.

3911 HeBepHbIli naeHTnduKaTop te_id.

4000 B KnMeHTCKOM 3anaBKe yKasaHa naowaaka ECN, HoO UnM oHa HeaKTUBHA, UM HEAKTUBEH HM OAMH U3 Nyn0B
JNIMKBUAHOCTMU.

4001 B 3aABKe yKa3aH Nya IMKBUAHOCTU, N OH HEAKTUBEH.

4002 3aABKa NPUHYAUTENIbHO MAPLLPYTU3NPYETCA Ha Ny IMKBUAHOCTU, KOTOPbIN HefoCTyneH. BosamorkHo, npwm
OTK/IOHEHWW 33aABKN TOProBOM CUCTEMOM NO PUCKaM.

4003 KnueHT He 3aperncTpmMpoBaH Ha BCex nyaax JIMKBUAHOCTU, AOCTynHbIX gna ECN.

4004 KNMEeHT He 3apernctpmnpoBaH B TOProBoi cUCTEME, B KOTOPYHO HaNpAMYHO HamnpaBAseTca 3anBKa.

4005 KAWeHT He 3aperncTpupoBaH B nyJie IMKBUAHOCTU, B KOTOPbIN HaNpAaMyHO HanpasaseTca 3aAaBKa.

4006 3asnBKa He MOXKeT 6bITb MapLIPYTU3MPOBAHA HU B OA4MH Ny INKBUAHOCTU.

4100 OxumaaeTca BbINONHEHME yAaNeHMA AAHHOM 3anaBKMU.

4200 Onsa TKC, 3aperncTpupoBaHHOro B NyJie JIMKBUAHOCTU, YKa3aH HEBEPHbIN K/IUEHT.

4201 YKasaH HeBepHbI TKC ana nyna NIMKBUAHOCTHU.

5000 HeBepHbIli TUN coobLweHnA aAna NPUKAAAHOMO YPOBHA.

5001 HesepHbIli napameTp routing_dest.

5002 HeBepHbIii TN cOObLLEHUS ANA NOTUHA.

5003 Y NornHa HeT nNpas ANA A4aHHOIO TUMNAa COObLLEeHUS.

5200 JIorMH € JaHHbIM NAEHTUDUKATOPOM Y¥Ke MMEET aKTUBHYIO CeCCuto.

5201 HacTpoliku cepsepa Bxoaa yctapenu.

5202 HesepHbili napametp heartbeat.

5203 HeBepHbIi NOTMH AW NapOo/ib.

5204 HeBepHbIi HOMep NOJly4EHHOTO COObLLLEHMA.

5205 HesepHbIli TUN cO0bLLEHUA ANA CECCUOHHOIO YPOBHA.

5206 MNonb3oBaTesnb He aBTOPM30BaAH.

5207 3anpoc Ha nepeoTnpaBKy NOJly4eH BO BPEMA BbINOJHEHUA NpeablAyLLero 3anpoca Ha NepeoTnpaBKy.

5208 HeBepHbIi HOMep coobLeHUs ANA NePECHIIKMN.

5209 HeBepHbIli napameTp reset_seq.

5210 CnvwKom 601bLIOK ANan030H HOMEPOB 3anpallnBaeMbIX COOBLLEHMIA.

5211 HeBepHbIli pazmep coobLLeHMsA 419 CECCMOHHOTO YPOBHS.
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5212 CoeanHeHne pa3opBaHO ONEpPaTOPOM.

5300 HeBepHbIli TONWMK.

5301 Cpes c 06HOBNEHUSAMMU Y3KE TPAHCAMPYETCA.

5302 He 3anpolueH cpe3 c 06HOBNEHUAMM.

5303 3anpawmnBaembiX AaHHbIX HET.

5304 3anpoc noay4yeH Npu BbINOJHEHUM NpeablayLL,Eero aHan0rMYHOro 3anpoca.

5400 MpucyTtcTBYeT NapameTp reset_seq, HO cbpoc HOMepoB cOObLEeHMA NpeablAyLWero CoeguHeHNA He BO3MO-
KeH.

5401 MpeBbiWeH AMMUT COOBLLLEHNIA.

5601 3anonHeHbl 0b6a NapameTpa account u parties.

7000 3aAaBKa yaaneHa o otnpasku B ASTS.

7001 YpaneHue 3as8BKM, 41 KOTOPOM He NoJly4yeH OTBeT.

13300 OwunbKa B yHUKANbHOM MaeHTUPUKaTope 3anpoca REQUEST_NO

13301 HenpaBuabHbIN OTNpaBUTENb

13302 [enosntapHblii cybcyeT %r Uan KAMPUHTOBBIN cYeT %s He HalaeH ana bpokepa %t

13303 HecooTBeTcTBME NONEN KOPNOPATUBHOMO COBLITUA

13304 KoHTponbHaa cymma He cxoanTtca

13305 HenpasunbHbIl Kog, YT

13306 HecoBnageHne KOHTPO/IbHbIX OCTAaTKOB

13307 UcTekno Bpema npméma packpbiTma

13308 MapKnpoBKa yrKe nponssegeHa

13309 Y nepefaHHON rpynnbl KAMEHTOB NOBTOPAETCA 3Ha4YeHue B ogHom m3 nonei ClientCode,
ClientRegulatorCode, ExtClientld

13310 Henb3a nogasaTb HANOroBoOe pPacKpbITUE NO Hecneugen. cyeTam APYroro y4acTHMKA

13311 He HallaeH KAneHT

13312 Mo cyeTy He NpenoOCTaBAEHO HAaNOroOBOE PACKpPbITUE

13313 HenpaBuWAbHbIN TUN 3aABKU.

13314 Homep 3aABKM He coBnagaer.

13315 Bpokep He HallaeH.

13316 KnueHT yKe yaanéH paHee.

13317 HenpaBuWabHbIM TUM KAWEHTA.

13318 OTcyTCTBYET HAaNOroBbIN HOMEP.

13319 OTcyTCTBYET CTPaHa.
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13320 HeunssecTHas cTpaHa.
13321 OTcyTCTBYET OCHOBHOM aapec.
13322 OTcyTCTBYET ropos B OCHOBHOM aapece.
13323 OTcyTCcTBYET CTPaHa B OCHOBHOM aapece.
13324 HeunssecTHaA cTpaHa B OCHOBHOM ajpece.
13325 OTcyTCTBYET NOYTOBbLIN afpec.
13326 OTcyTCTBYET ropos, B MOYTOBOM ajpece.
13327 OTcyTCTBYET CTPaHa B MOYTOBOM agpece.
13328 HeunsBsecTHasa cTpaHa B MOYTOBOM ajpece.
13329 OtcyTctByeT ums (first name) Ha aHrAMACKoMm.
13330 OrtcytctByeT pammnus (second hame) Ha aHTINIICKOM.
13331 OTcyTctByeT ums (first name) Ha pycckom.
13332 OtcyTcTBYeT dammnma (second name) Ha pycckom.
13333 OTCcyTCTBYET Ha3BaHMeE Ha aHI/INIMCKOM.

13334 OTtcytcrayet GIIN.

13335 OTcyTctByeT cTatyc Chapter 3.

13336 HenpasunbHbili cTatyc Chapter 3.

13337 OtcyTcrayeT ctaTtyc Chapter 3 Imy.

13338 HenpasunbHbili cTatyc Chapter 3 Imy.

13339 OtcyTcTtByeT cTatyc Chapter 4.

13340 HenpasunbHbili ctatyc Chapter 4.

13341 OTcyTcTayeTt LOB.

13342 HenpasunbHbiii LOB.

13343 OTtcyTcTByeT yTouHeHue ana LOB=OTHER.

13344 OTCyTCTBYET HANOroBaA CTaBKa.

13345 HenpasunbHaA Haforosaa cTaBKa.

13346 OTCyTCTBYET NPU3HaK oTnpaBKku oTyeTa 1042-S yepes bpoKepa.
13347 HecKonbKo nocpesHUKOB MMEDT 0ANHAKOBbLIN level.

13348 OTCyTCTBYET Ha3BaHMe NocpeaHMKa Ha aHTIMIACKOM.

13349 OTtcytcreyeT GIIN y nocpegHuka.

13350 OTcyTctByeT cTatyc Chapter 3 y nocpegHuKa.

13351 HenpasunbHbIl cTaTyc Chapter 3 y nocpegHuKa.
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13352 OtcyTcTtByeT cTtatyc Chapter 3 Imy y nocpeaHuKa.
13353 HenpasunbHbili ctatyc Chapter 3 Imy y nocpeaHuKa.
13354 OtcyTcTtByeT cTtatyc Chapter 4 y nocpeaHuKa.
13355 HenpasunbHbiii ctatyc Chapter 4 y nocpegHuKa.
13356 OTtcyTcTByeT LOB y nocpeaHmka.
13357 HenpasunbHbin LOB y nocpegHuKa.
13358 OTtcyTcTByeT yTouHeHue ana LOB=OTHER y nocpegHuKa.
13359 OTcyTCTBYET CTPaHa y nocpeaHuKa.
13360 HeunsBsecTHasa cTpaHa y nocpesHUKa.
13361 He ponyckaetcs ykasaHue 3HadyeHua N B none NotificationViaBroker.
13362 HeobxoaMMO KOPPEKTHO NoANMCcaTb aHKEeTY.
13363 HeBannaHbie gaHHbIE KINEHTA.
13365 OTcyTCTBYIOT AaHHble 0 ¢paiine W8.
13366 Y KNMeHTa NUCTEKaeT CPOK AENCTBMA aHKETbI, aHKETY HE06X0AMMO 0OHOBUTD.
13367 Y KNMeHTa UCTEK CPOK AENCTBUA aHKETbI.
13368 KnueHT yaaneH 13 yyeTa, UCMOJb3yeTCA TONIbKO AN aPXUBHbIX AaHHbIX.
13369 AHKeTa %S pacno3HaHa u NpUHATA.
13370 AHKeTa %S 3aMo/IHEHA C OLWMBKamK, He0BX0AMMO HAMPABUTb UCMPABIEHHYIO AaHKETY.
13371 AHKeTa %S He cOBMNaAaeT C 3aAB/IEHUEM.
13372 ®ainn aHkeTbl %S He HalaeH.
13373 AHKeTa %S NpoBepeHa BPYUHYIO.
13374 dain %s HensBecTHOro popmara.
13375 OTCcyTCTBYET OCHOBHOM afpec, HO NOYTOBbIN YKa3aH Kak SameAs.
13376 OTcyTCTBYET ropos, B OCHOBHOM apece y NocpeaHuKa.
13377 OTCyTCTBYET CTPaHa B OCHOBHOM aapece y nocpegHuKa.
13378 HeunssecTHaA cTpaHa B OCHOBHOM ajpece y nocpeaHuKa.
13379 Y nocpeaHWKa OTCYTCTBYET OCHOBHOW agpec, HO NOYTOBbIM YKa3aH Kak SameAs.
13380 OTcyTCTBYET ropo, B NOYTOBOM agpece y nocpeaHuKa.
13381 OTcyTCTBYET CTPpaHa B MOYTOBOM agpece y NocpeHuKa.
13382 HeunssecTHasA cTpaHa B NOYTOBOM ajpece y nocpegHuKa.
13383 He yKa3aHbl peKBM3UTbI NOCpeaHMKa
13384 He ponyckaeTtcs ogHOBpeMeHHOe yKasaHue anemeHToB Intermediaryldentification u IntermediarylLegal y

nocpeaHuKa
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13385 HenpasunbHbIli 6pokep B Intermediaryldentification

13386 KnueHT He HageH no Intermediaryldentification

13387 KnuneHT, HallaeHHbIN no Intermediaryldentification, umeet Tun PERSON

13388 [ns KNMeHTa He AoMNyCcKaeTca ynpoLeHHas naeHTudunkaums

13389 Bonee ogHOro lOPUAMYECKOro NLA HAalAEHO NOo 3a4aHHbIM NapameTpam %s

13390 Ona topanua ¢ MHH %s owmnbKa: cnncok GIIN nepecekaetcs co cnuckom GIIN gpyroro topauua, npu sTom
MHH sTux topauu, He coBnagatoT

13391 Ons ropanua ¢ MHH %s ownbka: UHH cosnagaet ¢ MHH gpyroro topanua, a cnvcku GIIN aTux topauu, He
nepecekarorca

13392 CNMCOK KNMEHTCKMX KOA0B He COOTBETCTBYET AaHHOMY KANEHTY %S

13393 ®aiin %s ycnewHo HangeH

13394 B AaHHbIX KNMEHTa He 3aN0/IHEH NN HEKOPPEKTHO 3anosIHEH agpec.

13395 B 4aHHbIX KNMEHTa He 3aN0/IHEH UM HEKOPPEKTHO 3ano/IHEH NOYTOBbLIN aapec.

13396 B AaHHbIX KMEHTA He 3aMO/IHEH UM HEKOPPEKTHO 3anoJ/IHEH AOKYMEHT du13.amua.

13397 B A@aHHbIX KNMEHTa He 3aN0/IHEH UAM HEKOPPEKTHO 3anonHeH FATCA-cTaTyc.

13398 B AaHHbIX KAMEHTA He 3aM0/IHEHO WU/ HEKOPPEKTHO 3aN0IHEHO MMS UM HAMMEHOBAHME KUPUIINLEN.

13399 B flaHHbIX KIMEHTA He 3aMNo/IHEHO UM HEKOPPEKTHO 3aMO/IHEHO MMA UM HAUMEHOBAHWE NATUHULEN.

13400 B f@HHbIX KNIMEHTA He 3an0/IHEH UM HEKOPPEKTHO 3aMo/IHEH HA/I0rOBbIN HOMep.

13401 B AaHHbIX KIMEHTa He 3aM0IHEHa UM HEKOPPEKTHO 3aMo/IHeHa AaTta poXaeHus ¢us.anua.

13402 B AaHHbIX KNIMEHTA He 3aN0/IHEHA NN HEKOPPEKTHO 3aNoIHEHA NOANUCH B aHKeTe.

13403 Heobxoaumo npucnate aHkeTy W8BEN.

13404 B paHHbIX KnmneHTa CLIENT nosTopAatotca cueta ASSET

13405 B nauyke coobuieHnit HangeHo 6osiee o4HOM aHKETbl 418 OAHOTO U TOTO Ke K/IMEHTA

13406 MosTopAloLWMECA OCTATKKU

13407 Mone request_no ccbinaeTca He Ha request TMNAa payment, a Ha Apyron Tvn request-a

13408 HeobxoanMo yKasaTb KOPPEKTHYHO CTPaHy Ha/IorOBOro pe3naeHTCTBa

13409 HewnssecTHbI Kog, cTpaHbl OKCM %c

TaKe MoryT NpuxoauTb OWNBKKM B AnanasoHe —11000-11999. 3To Koapl OWMBOK, KOTOpble BEpHY/1a TOProBas cuctema
MocKkoBckol 6upxu (ASTS). YTobbl MONYYNTL HOMEP OLINBKM TOProBoi cuctembl ASTS, HYXKHO U3 BHYTPEHHEro Homepa
owmnbKK BbldecTb 11000. OnuMcaHne TaKMX OLUMBOK KNMEHT MOKET Y3HaTb U3 IOKYMEHTaLMK K TOproBon cucteme ASTS.
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McTopus nsmeHeHui

MpunoxxeHue B. UcTopua nsmeHeHunm

Bepcusa 1.4.3 15 pekabpa 2014 roaa
YTouHeHa 06A3aTeIbHOCTb YKa3aHMA OCHOBHOWM BUPKM B 3anBKe.

Bepcua 1.4.2 28 Hoa6pa 2014 roaa
JobasneHbl ownbkm 9103, 9205, 9300, 9400, 9401, 9402, 9500, 9600 1 9601 B TabMLYy KOA0B OLMOOK.

Bepcua 1.4.1 21 Hoa6pa 2014 roaa

1. Aob6asneHbl pasgenbl "Pexxum neperoBopHbIx caenok peno” u "AyKuMoH 3akpbiTva" B pasaen "Pexumbl Topros".
[Jo6aBneHbl HOBble TUMbl 3aABKM.
Job6aeneHbl HOBble KOAbl OLUMBOK.
YTouHeHbl 06sa3aTenbHocT noneit OrdType u ExchangeSpeciallnstructions ana coobweHua ExecutionReport.
YTouHeHbl 3HaYeHus noasa BusinessRejectReason B coobuweHnn BusinessMessageReject.

o vk wWwnN

YTouHeHbl 3HaueHus nona ExecRestatementReason B coobuieHnn ExecutionReport.

Bepcus 1.3.0 29 okta6pa 2014 roaa
1. OobaeneHo HoBoe none Pricel v usmeHeHo onucaHue nons Price B coobuieHna NewOrderSingle n ExecutionReport.
2. [lobasneHo none DiscretionPrice B coobuieHne ExecutionReport.

Bepcus 1.2.3 16 oktabpa 2014 roaa
YTouHeHa obAszaTenbHocTb nona OrderQty ana coobuwieHna ExecutionReport.

Bepcusa 1.2.2 10 okTta6pa 2014 roaa

1. OobaeneHo none ExchangeSpeciallnstructions B coobwerns NewOrderSingle n ExecutionReport.
[Job6asneH pasgen o MapLpyTMsaumm 3asBoK.
YTouHeHo 3HayeHue nona OrdType Ana agpecHO 3aaABKMU.
[ob6aeneHbl HOBble 3HauyeHMA noas BusinessRejectReason B cooblieHne BusinessMessageReject.
[ob6aeneHbl 3HayeHUs nons ExecRestatementReason B coobuieHme ExecutionReport.

vk W

Bepcus 1.2.1 2 okTabps 2014 roga
[ob6aeneHbl HoBble 3Ha4YeHMA nons TimelnForce.

Bepcua 1.1.0 9 uioHAa 2014 roaa

®YHKLMOHaNBbHOCTb CHATUA 3asBOK, aKTUBHbIX Ha MOCKOBCKOM BuprKe, Npy nomowy 3anpoca MassCancel He gocTynHa
B AaHHOW BepcUm.

Bepcua 1.0 6 uoHa 2014 ropa
PYHKLMOHANbHOCTb aBTOMATUUYECKOTO CHATUA 3aABOK NPWU pa3pbiBe COeAUHEHUA He AOCTYNHA B AaHHOM Bepcum.

Bepcua 0.3 2 uoHa 2014 ropa
Jo6asneHbl nona RefOrderID[1080] n Execlnst[18] B popmaT coobuieHnit NewOrderSingle[D] n ExecutionReport[8].

Bepcua 0.2 8 masa 2014 roaa
Job6aBneHa nogaeprkka aapecHom TOProsu.
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