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1. KpaTtkum 0630p cepBuca
1.1. NoTOKM AAHHDbIX

KnneHTam ToproBow cucTeMbl JOCTYMNHbI CAeaytowme NoTOKN AaHHbIX:

1. OrderBook — obbeanHeHHas oyepeab 3a9BOK O4HOMO WM HECKONbKMX MYA0B NMKBUAHOCTH, arpernpoBaHHas no
LEHOBbLIM YPOBHAM. K0/iMuecTBO LeHOBbIX ypoBHeit: 50.

2. Trades — CNUCOK CAEeNO0K, 3aKNHUYEHHbIX B MYNaX IMKBUAHOCTU KAMEHTaMM TOPrOBOM CUCTEMbI B TEYEHUE TEKYLLETO
ONepaLmMoHHOro AHA.

3. CurrentPrice — TeKyLLas LeHa pbIHKa, U3MEHAIOWANACA NPU 3aKN0UYEHUU CAENKN UMY BbICTaBIEHWUM SyYLLIEN 3asABKMU.
Prices — nyylume ueHbl NOKYMNKN U NPOAAXKM B 06begMHEHHOM o4Yepeam 3a8BOK.

5. Commons — CTaTUCTUYECKME PbIHOYHbIE NAapaMeTPbl MY0B IMKBUAHOCTH.

Tabnuua 1. UgeHTUdPMKaTOPLI NOTOKOB

MoTok CaHkT-lNeTepbyprckasn 6upka Bce nynbl nMKBMAHOCTU
OrderBook SPB.Lazy.DOM BEX.Lazy.DOM
Trades SPB.Lazy.Trades BEX.Lazy.Trades
CurrentPrice — Lazy.IQ
Prices SPB.Lazy.TOB BEX.Lazy.TOB
Commons SPB.Lazy.Stats BEX.Lazy.Stats

1.2. PeXXumbl TpaHCcAALUMU

MOTOKM MOFYT TPAHCIMPOBATL AaHHbIE B ABYX PEXMMAX — CPe3 AaHHbIX U/1/K cpes ¢ Noc/eAyOWMMN 06HOBAEHUAMM.

Cpes npeacTaBnaeT cobol NOHOE ONUCAHME aKTYaNbHbIX AaHHbIX, HANPUMEP BCHO oYepeab 3aABOK, U NepesaeTca C 3a-
[AHHOW NepUoANYHOCTbIO.

O6HoBNeHNA NpeacTaBaAloT coboit oTaebHbIe CO0bLLEeHUA, PopMUPYEMbIE 1 MepesaBaeMble KNMEHTY NPU HacTynaeHun
cobbITuA.

B cnyyae otcytcTBmA obHoBNEHUI cuUcTeMa oTnpasaaeTr COO6LLI,EHME C Ol'lpe,D,EI'IEHHOI;'I nepmnoanvHocTtbto. OHO nNpeaHa-
3HAYeHO ANA NOATBEPKAEHMA HANMYMA CBA3M B KaHane. OTcyTcTBUe COO6LLI,eHMﬁ B Te4eHne gantenbHoOro nepmnoaa obo-
3HavaeT nbo 3a4€EePXKKN, nmbo OTCYTCTBME CBA3U B KaHane.

1.3. AAroputm nonyyeHmnsa n o6paboTku gaHHbIX n3
NOTOKOB

[nAa NOTOKOB, TPAHCANPYIOLWMX Cpe3bl U obHoB/EHUA, PeKomeHAyeTCA B Ha4ane TOprosoro gHA NnoAKAKYNTBbCA B pexXnume
cpe3os Cc nocneayrowmmm obHoBNEHMAMMU, nony4nTb NO/IHbIN cpes, npu 3TOM 3anuncbiBada npmuxogauime obHoB/EHMA.

Korza cpes nonyyeH NosIHOCTLIO, K HEMY cleayeT NPUMeHsATb 0bHoBAEeHUsA. CNnocob NpumeHeHWUs 06HOBIEHUI 3aBUCKUT
OT noTtoka. ObHoBNEHUSA MOTYT MONOJIHATb paHee Noay4vyeHHble JaHHble, U1N 3aMEeHATb UX. B noTtokax ¢ 3aMeHArWNnMHA
obHoBNEHUAMMU AnAa VI,CI,EHTVId)VIKaLI,VIVI obHoBNAEMbIX AaHHbIX NCNOIb3YHOTCA KNKOYN: 3HaYeHNA onpeaeeHHbIX nosnev unm
COBOKYMHOCTU NoJiei coobLweHnit B NoToKax. Knoum yKasaHbl B napameTpe keys B 3arosioBkax Tabauy, 8 pasgene 4.
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Tabnuua 2. OcobeHHOCTU cpe30B U 06HOBNAEHUI

O6HoBNEHMA
MNMoTtok Cpes
MNononHeHwne 3ameHa
Trades 0 NcTopma cooblueHuni ¢ Ha-
Yana TOproBoro AHA
OrderBook
CurrentPrice 0 0 O6beanHeHne akTyaibHOro
Prices COCTOAHMA BCEX AAHHBIX.
Commons

1.3.1. Mpumep ana notoka Trades

O6HoBneHUs B NoToKe Trades NONOAHAIOT paHee nony4YyeHHble AaHHbIE.

1.

OTnpaBbTe B W3 COObOLEHME TopicRequest C NapameTpamm mode=1, topic=SPB.Lazy.Trades Wn
topic=BEX.Lazy.Trades.

B pe3ynbTaTte 3anpoca TopicRequest NpUAYT cCaeaytolme coobLweHus:

® TopicReport (seq=0, status=1, marker=0 (START), topic_lastseq=100, topic_lastseqsent=0);

e Trade (seq=1, topic_seq=11);

e Trade (seq=2, topic_seq=57);

* Trade (seq=3, topic_seq=32);

¢ Trade (seq=4, topic_seq=90);

* TopicReport (seq=0, status=1, marker=2 (SLICE_END), topic_lastseq=100, topic_lastseqsent=100).
CoobleHna Trade NPUXOAAT C NPOMYCKaMM B 3HAYEHUAX MONA topic seq, TaK Kak MeXAy COOBLLEHNAMM CAEOK
npuxoannun cooblueHns Heartbeat.

Oknpavite 06HOBNEHUI COODLLEHUI Trade B NOTOKe. MpeAnosioKMm, YTo NoJsiyyYeHbl cregyouwme obHoBAEHUA:
e Trade (seq=>5, topic_seq=110);

e Trade (seq=6, topic_seq=117);

[ob6aBbTe NonyyYeHHble COOBLLEHUA B KOHeL, cpesa.

1.3.2. NMpumep ana notoka OrderBook

O6HOBNEHUA B NOTOKe OrderBook 3aMeHAIT paHee nony4yeHHble AaHHbIE.

1.

OTtnpaBbTe B W3 coobUlEHNE TopicRequest C NapamMeTpamum mode=1, topic=SPB.Lazy.DOM WAn
topic=BEX.Lazy.DOM.

B pesynbTaTe 3anpoca TopicRequest NpUAYT caeayowme coobLieHms:

* TopicReport (seq=0, status=1, marker=0 (START), topic_lastseq=567, topic_lastseqsent=0);

* AggrMsgOnline (seq=1, topic_seq=424, instrument_id=K, market_id=1030);

® AggrMsgOnline (seq=2, topic_seq=424, instrument_id=L, market_id=1030);

* AggrMsgOnline (seq=3, topic_seq=342, instrument_id=K, market_id=1031);

* AggrMsgOnline (seq=4, topic_seq=383, instrument_id=M, market_id=1031);

* TopicReport (seq=0, status=1, marker=2 (SLICE_END), topic_lastseq=567, topic_lastseqsent=567).
CoobLweHna AggrMsgOnline NPUXOAAT C NPOMYCKaMM B 3HAUYEHUAX NONA topic seq, TaK Kak Mexay coobLeHun-
AMM CAEN0K NPUXoaAnan cooblieHuns Heartbeat.

OxunaaiTe 06HOBAEHUI CO0BLLEHNI AggrMsgOnline B NOTOKe. MPeANON0KMUM, YTO NOAYYEHbI Caeaytolwme 06-
HOBNEHUA:

* AggrMsgOnline (seq=5, topic_seq=581, instrument_id=L, market_id=1031);
® AggrMsgOnline (seq=6, topic_seq=601, instrument_id=K, market_id=1030);
* AggrMsgOnline (seq=7, topic_seq=594, instrument_id=M, market_id=1031);
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4. [ina Kaxporo obHOBMeHMA € topic seg>topic lastsegsent CPaBHWUTE 3HAYeHUs KYel - nonen
market id MW instrument id CO 3HAYEHUAMM K/OYEN B COXPAHEHHbIX COOBLLEHMAX cpesa:
e Ecnu 3HayeHuA noneri market id M instrument id coBnafAatoT B cpese u 06HOBNEHWM (0BHOBNAEHMA C HOME-
pamMu seqg=6, seq=7), 3ameHuUTe coobuieHne B cpese co0bLLEHNEM N3 OOHOB/IEHUA.

e Ec/iv B OBHOBNEHWUM cOAEPIKATCA HOBble 3HAYEHUA nonel market id M instrument id (06HOBAEHMe c HOMe-
pom seg=5), L06aBbTe 0BHOBNEHME K Cpe3y.
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2. Bsammogeuncreme co WAKO30OM
2.1. 3anpoc gaHHbIX

[ns 3anpoca faHHbIX KAMEHTY ciefyeT OTNPaBuTb B W3 coobuieHne TopicRequest, yKas3aB B HEM naeHTUdUKaTop
NOTOKa topic, rpaHULbl ANana3oHa AaHHbIX topic seq UM topic segend U PEXUM TPAHCAALNM mode.

B oTBeT Ha KOppeKTHoe cooblueHne KaneHTy byaeT HanpasaeHo cooblieHne TopicReport, NOCAE KOTOPOro cieayet
0¥Maatb cooblueHns ¢ gaHHbIMU. MNepegada cpesa AaHHbIX 3aBepluaeTca coobuieHmem TopicReport.

Echn s COO6LLI,EHVIM YKa3aHbl HEKOPPEKTHble 3Ha4YeHUA noneﬁ, napameTpbl 3anpocCa coBNaaatoT C NapameTpamu npeabl-
Ayuiero 3anpoca Uan 3anpoc He MOXKeET 6bITb BbINOJ/IHEH, COO6LLI,EHMe 6y,£I,ET OTKNIOHEHO U KNUNEHT NOoNy4yuTt C006LLI,EHMe
TopicReject.

Bo uszbexaHue nepezpy3ku cemu 00X OumMecb OKOHYAHUA Moay4YeHUs coobueHuli no npedsidyuemy 3anpocy
rneped mem, KAK omnpasssame Ho8bll 3arnpPoc OAHHBIX.

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

TopicReport: topic=E, topic_id=F, status=1, market=0, T
Cuctema topic_lastseq=20, topic_lastseqsent=0 Nto3 .
< TOProBo
nonb3oBarens o ) )
MonyyeHue daHHbIx (topic_id=F, topic_seq=1, user_id=G, cucTembl

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

A

PucyHoK 1. 3anpoc 1 nony4yeHne gaHHbIX

2.2. OcTaHOBKa 1 BO30bHOB/1IeHUe 0bHOBNIEHUN

[na 0CTaHOBKM OBHOBAEHWUI KAMEHTY CAeAyeT HanpPaBUTb B LU/KO3 TOProBOM cUCTEMbI COObLLEHMEe TopicCancel, yKas3aB
B HEM MAEeHTUPMKATOP NOTOKA topic WM topic id.

B oTBET Ha KOPPEKTHOE COOBLLEHNE KNNEHT NONYYUT coObLLEeHNEe TopicReport U 0BHOBAEHWA ByAyT OCTaHOBAEHbI; NP
3TOM NOCNE OCTAHOBKW OBHOBNEHWUI B TeYEHUE HEKOTOPOTO BPEMEHW MOTYT NPUXOANTL COOBLWEHUA ¢ AaHHbIMKU. Ecan
B COOBLLEHNM YKa3aHbl HEKOPPEKTHbIE 3HAUYEHWA NONE UK 3aNPOC He MOXKET BbiTb BbIMOSHEH, TO coobLieHne byaeT
OTK/IOHEHO, U K/IMEHT NOAYYUT coobLLeHne TopicReject.

Mpw paspbiBe coegmMHeHUA 06HOB/IEHMA aBTOMATMYECKM OCTAaHaB/IMBAOTCA.

Mocne ocTaHOBKM OBHOBEHMIN KNMEHT MOXKET BO306HOBUTDL X MOJTYYEHME C MOMOLLbIO CO0BLLEHUA TopicRequest, yKa-
3aB HOMep topic seq, Ha eAMHULY 6ONbLUKIA, YEeM Y NOCNEAHErO NONYYEHHOTO COOBLLEHUA C AaHHBIMMU.



Cucrema
nonb3oBarena

B3aVIMO,D,eVICTBMe CO Wo30MmM

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

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

\

MonayueHue dannebix (topic_id=F, topic_seq=n, user_id=G,
P account=H, client_id=J, instrument_id=K, match_id=L)
TopicCancel: topic=E, topic_id=F o
TopicReport: topic=E, topic_id=F, status=2, market=1,
P topic_lastseq=G1, topic_lastseqsent=n
a) ocmaHosKka 0bHosneHul
TopicRequest: topic=E, topic_seq=n+1, mode=1 o
TopicReport: topic=E, topic_id=F, status=1, market=0,
- topic_lastseq=G1, topic_lastseqsent=n

A

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

6) so306HO06neHuUe 06HOBAEHU

PucyHok 2. OctaHOBKa 1 BO306HOB/IEHWE O6HOBAEHNI

Linto3
TOpProBou
cUcTeMbI




O6wan nHPpopmaumsa o NpoToKoIe

3. O6bwan uHpopmauua o NPoOToKoNe
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 UTF-8 paamepHocTbio N+1 6aitT. MocneaHM 3HAKOM A0/13KeH 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. CTpyKTypa coobueHum

CoobuieHre 6MHApPHOro NPOTOKO/A COCTOUT M3 CTPOro onpeaesieHHOro Habopa noaei K npeacrasasert coboi nocieno-
BaTe/IbHOCTb M3 3HAYEHWI 3TMX Nonei. Kaxaoe coobLieHne HaYMHAETCA C 3aro/IoBKa — KOMMOHEHTa frame, COCTOALLENO
M3 Tpex noJsien, B KOTOPbIX YKa3aHbl pasmep, TUM M NOPALKOBbI HoMep coobuieHna. Pasmep cooblueHns BbluMcaseTcs
KaK 4/IMHa BCero coobLieHunsn (MCKAYan 3aroNoBoK frame) B 6aiTax. JMHa coobLLeHNA KOHCTaHTHA 418 KayK40ro Tuna,
32 UCK/IlDYEeHMEeM COOBLLLEHWNI, CoAEPKaLLMX NOBTOPAIOLLMECA KOMMOHEHTbI MK NOAA.

Cd)OpMMpOBaHHbIe COO6LLI,EHVIF| nepenarnTcAa BHYTPU CETEBOIO NakeTa Kak nocieaoBaTe/ibHOCTb 6anT.

3.3. O6wme KOMNOHEHTbI CO0bLLEHUM

Tabnuua 3. dopmat KomnoHeHTa frame: pasmep 12 6aliTos

Mone Tun OnucaHue
size int2 OnvHa coobleHuna 6e3 yyeTta 3arosoBKa frame B baiTax
msgid int2 Tun coobueHus
seq int8 MopAagKoBbli HOMEpP COObLLEHNA

Tabnuua 4. dopmat KOMNoHeHTa instrument: pasmep 6 H6ainTos

Mone Tun OnucaHue
market_id int2 NpeHTUPUKaTOP Nyna AMKBUAHOCTM (3HaYeHUn cM. B pasgene 3.6)
instrument_id int4 NaeHTUPUKaTOp TOProBOro MHCTPYMEHTa
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Tabnuua 5. ®opmat KomnoHeHTa user header: pasmep 20 6aittos

Mone Tun

OnucaHue

clorder_id ascii20

KnneHTcknin naeHTdmKaTop 3aaBKU

Tabnuua 6. ®opmat KomnoHeHTa gate header: pasmep 46 6aittos

Mone Tun OnucaHue
system_time time8n Bpemsa 06paboTKM KNMEHTCKOro 3anpoca
source_id int2 MNCTOYHMK cooblieHns. 3HayeHua cm. B pasgene 3.5
clorder_id ascii20 KnueHTtcknint naeHTdMKaTop 3aaBKU
user_id asciilé JIOrMH, AEHTUDUKATOP KANMEHTCKOTO W/t03a

Tabnnua 7. Popmat KOMNoHeHTa header: pasmep 22 6aiTa

MNone Tvn OnucaHue
topic_id int4 Yncnosoi MaeHTUGUKATOp NOTOKA
topic_seq int8 MopsaKoBbIiM HOMep coobLLeHNA B MOTOKe
system_time time8n Bpema dopmmnpoBaHus coobLLeHns
source_id int2 NCTOYHMK coobuieHuns (3HaueHns cm. B pasgene 3.5)

3.4. O6paboTKa coobLieHnA ¢ NOBTOPAIOLWMMUCA

KOMMNOHEHTaMnNn U nonaMU

HekoTopble Tunbl C006U.l,eHMl7I coaepaTt KOMMNOHEHTbI VI/VII'IM nonAa, KotTopbie moryT O6J'Iaﬂ,aTb NPOn3BOJ/IbHbIM KOJ/1n4e-
CTBOM 3anuceli B oAHOM C006U.I,eHMVI. OpHo coo6u.|,eHv1e MOXET BK/1K0YaTb HECKO/ZIbKO NMOBTOPAKOLWNMXCA KOMMNOHEHTOB U
noneim. Bce OAHOTUMHbIE NOBTOPAOWMNECA KOMMNOHEHTbI MMEKT d)MKCVIpOBaHHer ANNHY.

MoBTOpAOWMMCA KOMAOHEHTY WUAK MO0 BCEraa nNpeaLwecTByroT ABa NoAA — offset U count. [lone count cogeput
Konu4yecTBo 3anucei. Mone of fset YKa3blBaeT Ha CMelleHne (B 6a17|Tax) nepBon 3anncn KOMMNOHEeHTa OTHOCUTE/IbHO Ha-

Yana JaHHOIro NoaA; ero 3Ha4yeHne He MOXKeT 6bITb MeHbLLEe 4.

frame

header

componentA_offset=8 [int2]

componentA_count=2 [int2]

componentB_offset=n [int2]

componentB_count=1 [int2]
)

componentA —entry 1

componentA —entry 2 P
)

componentB —entry 1

CmeLeHne
nepeom
3anncu KomnoHeHTa A

CmeleHne
nepeow
3aMMcK KOMMNoHeHTa B

PucyHoK 3. Cxema coobLieHus ¢ ABYMS NOBTOPAIOWMMMUCA KOMMOHEHTaMM

MoBTOpAtOWMECA KOMNOHEHTbI, B CBOKO oYepeb, TaKKe MOryT BKAKOYaATb B cebs Aapyrue nostopAarouwmeca KOMMNOHEHTbI
WUAn nonAa. B aTom cnyyae Kaxaaa 3anncb KOMMOHEHTA CCbI/IaeTCA Ha CBOW B/IOXEHHbIe 3anucu.
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componentC—entry 1

componentD_offset [int2]

CmelleHne nepsoi
componentD_count=1 [int2] 3anucu

componentC — entry 2

componentD_offset [int2]
CmelLeHVe nepBoi

componentD_count=2 [int2] 3anucu
>

componentD —entry 1

componentD —entry 1

componentD — entry 2

PucyHOK 4. Cxema 4BYXYPOBHEBOIO B/IOXKEHUA KOMMNOHEHTOB

3.5. 3HaueHuA source_id

B 3aronoBKax gate header, U header NPUCYTCTBYET NOJIe source id, YKasblBalolwee Ha MOAY/b, KOTOPbIV Nepesasn
COO0bLEHME Ha W03 1A OTNPABKU KANEHTY.

Tabnuua 8. Bo3spallaemble KIMEHTY 3HaYeHna source id

AnanasoH OnucaHue
100-199 LLinto3 ToproBoit cuctemol
200-249 Mopaynn nposBepKun puck-napameTpos KANMPUHIOBOro LeHTpa
250-259 Mopaynu ceegeHua 3aaBOK
300499 Moaynn popmmpoBaHUA U pacyeTa PbIHOYHbIX AaHHbIX
500-549 Mogaynun mappyTmsaumm
1000-1099 NaeHTUdUKaTopbl Ny10B IMKBUAHOCTU

3.6. UpeHTUPUKaTOPbI NYN0B IMKBUAHOCTU

NpeHTnduKaTopbl NY10B IUKBUAHOCTU MOTYT ABAATLCA 3HaYeHMeM nonei market id W source id.
0 (DEFAULT) — nyn AMKBMAHOCTM HA YCMOTPEHUE TOProBoii CUCTEMbI
1001 (TRADSYS) — Bce AoCTynHble Ny/bl AMKBUAHOCTH

1000 — nyn ankemuaHoctn MNAO «CaHKT-MeTepbyprckas bupka»
1010 — nyn ankemuaHoctn MNAO «MocKoBCKan bupka»

1015 — ucnonHeHune Ha nynax amksuaHoctun CLUA

1016 — pblHOYHaA MHPOpPMaUMA ¢ NynoB AnkengHoctu CLLUA

1019 — nyn AnKBMAHOCTU "TOHKOrcKas bupxa"

1030 — nyn ankemgHoctn NYSE

1031 — nyn ankemugHoctn ARCA

1032 — nyn amksmuagHoctn NASDAQ

1033 — nyn anksmaHocTn BATS
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4. CoobLieHna B NOTOKax
4.1. Notok OrderBook

Cpe3 npedcmasnsem coboli 06veduHeHuUe aKmyasabHO20 COCMOAHUSA 8cex OaHHbIX. OBHOBMeHUS NONoAHAIOM
u/unu 3ameHarOmM paHee nosay4eHHole OaHHbIe.

B noTtoke OrderBook cpes coaepxuT 50 (M1 meHee) LeHOBbIX YPOBHEN; 06HOBAEHWUS OTHOCATCA K 50 BUAUMbIM LLeHOBbIM
YPOBHSAM.

O6HOBNEHUS  TPAHCAMPYIOTCA  COODOLEeHMAMU  AggrMsgOnline, cpe3bl  TPaAHCAUPYHOTCA  coObLLeHUAMM
AggrMsgSnapshot.

OpHO coobLLEeHME OTHOCUTCA K 04Yepesm 3aABOK TO/IbKO OA4HOI0 MHCTPYMeEHTA. TOproBblii MUHCTPYMEHT U Ny IMKBUAHOCTH
YKa3aHbl B KOMNOHEHTe instrument.

MocnepHAA YacTb cooblyeHnA npeacTaBaseT cobor NOBTOPAOLMINCA KOMMNOHEHT sub_aggr; KOJIMYeCTBO 3anucein Kom-
MOHeHTa yKa3aHo B nosie aggr _count (nogpobHee 06 06paboTke NnosTOpPAtOLLErOCA KOMMNOHEHTa cM. pasaen 3.4). Kom-
NMOHEHT BK/ItOYaeT B cebs Nona price (LeHOBOM ypoBeHb), t ype (HanpaBieHWe 3aABOK JAaHHOTO LLEHOBOIO YPOBHSA), flag
(npusHak pobaBneHUs MAM 06HOBAEHUS 3anNUcK), amount (CYMMAPHbIN BUAMMbIV 06bem 3aABOK Ha AaHHOM LieHOBOM
YPOBHE) U time (Bpema nocnegHero usmeHeHms).

3HayeHuMe nonAa flag yKasblBaeT Ha ﬂ,OGaBI’IEHMe HOBOIo LUEeHOBOro ypoBHA NN U3MEeHEHUN obbema cywecrsoBaBLlero
LLEHOBOIO YPOBHA, NpU 3TOM YAa/1eHUe LeHOBOIO YPOBHA 6y,c|,eT npeacrtaBneHo Kak UsSmeHeHue obbema Ha Honb. B noToke
Cpe30B BCe LUeHOBble YPOBHU onpeaeneHbl Kak HOBbIE.

Tabnnua 9. Popmat coobueHns AggrMsgOnline: msgid=1111, pasmep gMHammyeckni, keys=instrument

Cme- MNone Tun OnucaHune
LeHune
[frame] frame CeCcCMOHHbIN 3aroN0BOK
0 3aronoBoK
instrument instrument KOMMNOHEHT naeHTUdUKauum ToproBoro MHCTpy-
MeHTa
aggr_offset int2 CmelleHWe nepBoi 3anncK rpynnbl aggr OTHOCK-
Te/IbHO Hayana AaHHOro noasa
aggr_count int2 Koanuectso 3anucen rpynnbl aggr
> aggr sub_aggr CNMCOK LEeHOBbIX YPOBHEN

Tabnuua 10. dopmart coobuweHna AggrMsgSnapshot: msgid=1112, pasmep AvHamuyeckuit, keys=instrument

Cme- Mone Tun OnucaHue
LeHue
[frame] frame CecCMOHHbIN 3aroN0BOK
0 3aronoBoK
instrument instrument KoMMNOHEHT naeHTUdUKaum ToproBoro MHCTpy-
MeHTa
aggr_offset int2 CmelleHne nepBoi 3anmcK rpynnbl aggr OTHOCU-
Te/IbHO Hayana AaHHOro NnosA
aggr_count int2 Konnuectso 3anucei rpynnbl aggr
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Cme-
LeHune

Mone

Tvn

OnucaHue

>aggr

sub_aggr

CNMCOoK LeHOBbIX YPOBHEN

Tabnnua 11. PopmaTt KomnoHeHTa sub_aggr: pasmep 22 HaiiTa

MNone Tun OnucaHue

price dec8 LUeHa
type int1 HanpasneHusa 3aABOK. 3Ha4YeHuUA:

¢ 1 (BUY_DIR): nokynkKa;

e 2 (SELL_DIR): npoaaxa;

e 3 (LAST_DEAL): nocnegHss caenka
flag int1 Mpu3HaK HOBOW 3anncuK. 3HAYEHUsA:

¢ 0x0 (UPDATE): obHOBNEHME;

e 0x1 (NEW): pobasneHue
amount int4 CymMMapHbIit 06beM Ha LEHOBOM YPOBHE
time time8n Bpema nocnepHero nsmeHeHuUA LLEHOBOrO YPOBHA

Tabnuua 12. dopmart coobuieHna EmptyBook: msgid=15300, size=

Cme- Mone Tun OnucaHune
LeHne
[frame] frame CeCCMOHHbI 3aroN0BOK
0 3aronoBok
instrument instrument KOMNOHEHT naeHTUPUKaLMM TOProBoro UHCTPY-
MeHTa

4.2. NoTtokK Trades

Cpes npedcmasnsem coboli ecto ucmopuro coobweHuli ¢ Hayaana mopeoso2o OHA. O6HO8/AEHUSA MOMOAHAIOM
paHee nosyyeHHvle OaHHbIe.

Mpu 3aKNto4eHUM 0aHOM caenkm dopmupyeTca coobleHne Trade, BKAOYAtoLWee B cebs cneayolme napameTpbl CAENKN:
TOProBbIi UHCTPYMEHT M Ny NMKBUAHOCTU, B KOTOPOM Bbl/1a 3aK/lo4eHa CAesKa, B KOMMNOHEHTe instrument, YHUKaNb-
HbIN MAEHTUPUKATOP CAENKM trade id, 0b6bem caenku amount, LLEHY CAENKN price, BpeMA 3aKA0YEHUSA trade time
W HanpaBs/ieHWe 3aABKKU, MHULMMPOBABLUEN CAENKY, dir.

Tabnnua 13. dopmat coobueHns Trade: msgid=15210, size=, keys=instrument, trade_id

Cme-
leHue

Mone

Tun

OnucaHue

[frame]

frame

CeCcCUOHHDbINM 3aronoBoK

3aronoBoK
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Cme- Mone Tun OnucaHue
LeHue
instrument instrument KOMNOHEHT naeHTUPUKaL MM TOProBoro UHCTPY-
MeHTa
trade_id int8 NoeHTUdUKaTOp cAeNKKU, NPUCBOEHHDIN NY0M
JIMKBUAHOCTU
amount int4 06bem caenku
price dec8 LeHa caenku
trade_time time8n Bpema caenku
trade_type int1 Tun coenku. 3HayeHme: 1 (REGULAR): obbluHas
chenka
dir intl
HanpasneHue 3aABKM MHULMATOPA CAENKN. 3HaYe-
HUA:
e 1 (Buy): nokynka;
e 2 (Sell): npopaxa

4.3. NMNotoK CurrentPrice

Cpe3 npedcmasnsem coboli 06veduHeHuUe aKmyasabHO020 COCMOAHUSA 8cex OaHHbIX. OBHO81eHUA NOMNoAHAIOM
u/unu 3ameHsaOM paHee nosy4yeHHbsle OaHHbIe.

Mpn M3MeHeHUM TeKyLLEN LeHbl pbiHKA popmupyeTca coobuieHne Trade, BKAOYatoLLee B cebAa HOBOE 3HAYeHME KOTU-
POBKM price, BpemMA U3MEHEHUA trade time M HaNpaBNEHME 3aABKU, U3MEHMBLLEN TEKYLLYIO LEHY PblHKa, dir.

TeKyLLan ueHa pbiHKa PaccyYMUTbIBAETCA HEMPEepPbIBHO HAa OCHOBE LiEH CAEN0K M TBEPAbIX KOTUPOBOK COMNAacHO CaeAyoWwmm
npasunam:

1. MNpu popMMpoBaHUN CAENKN LieHA CTAaHOBUTCA PaBHOW LEHE CAENKU.

2. MNpu nosiBNEHMM B oYepeam aHOHUMHOM 3asiBKM B MOKYTKY C LLeHOW, NPeBblWwatoLLei 3HaueHne TeKyLwen LeHbl PbliH-
Ka, TeKYLLas LieHa pblHKa NPMPaBHMBAETCA K LieHe 3aABKM B MOKYMKY.

3. Mpu nosBAEHUM B 0Yepear aHOHUMHOM 3asiBKM B NPOAAKY C LLEHOM, YCTYNatoLen 3Ha4YEHMIO TEKYLLLEN LEHbI PbIHKa,
TEKYLLAnA LeHa PbiHKa NPUPaBHMUBAETCA K LEHE 3asiBKM B NPOAaXxY.

4.4. NoToK Prices

Cpe3 npedcmasnsem coboli 06veduHeHue aKmyasabHO020 COCMOAHUA 8cex OaHHbIX. OBHO8eHUA NOMNoAHAIOM
u/unu 3ameHsOM paHee nosy4yeHHbsle OaHHbIe.

B notoke Prices cpe3 onucbiBaeT LEeHOBOM YPOBEHb C Ny4llei LeHOM B NOKYMKY, LEeHOBOM YypOBEHb C Ny4llei LeHoM B
npoaaxy u nocneaHot caenky. OaHo coobLeHNe OTHOCUTCA K O4HOMY MHCTPYMEHTY: TOProBbliA MHCTPYMEHT U Ny JINK-
BMAHOCTM YKa3aHbl B KOMNOHEHTE instrument.

O6HOBNEHMA TPAHCAMPYIOTCA COOBLEHNAMM PricesOnline, Cpe3bl TPAHCAMPYIOTCA COOBLWEHMAMU PricesSnapshot.

MocneaHAA YacTb cOO6LLEHMA NpeAcTaBaAeT cobol NOBTOPAIOLLMIICA KOMMOHEHT sub_best; KOMYECTBO 3anucei ykasa-
HO B none sub_prices count (nogpobHee 06 06paboTke NnoBTOpPAIOLLErOCA KOMMOHEHTa CM. pasgen 3.4). KomnoHeHT
BK/toYaeT B cebs nons price (ueHa), type (HanpaBaeHUe 3aABOK AAHHOMO LEHOBOTO YPOBHA UM NOCNEAHAA CAENKA),
amount (CyMMmapHbIA BUAUMBIA 06BbEM 33aABOK Ha AaHHOM LEHOBOM YPOBHE UM 06beM nocneaHen CAeNKU) U time
(Bpems nocnesHero USMeHeHUA UK 3aKAYEHUA CAENKHN).
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Tabnuua 14. dopmat coobuweHna PricesOnline: msgid=7651, pasmep anHamuyeckuid, keys=instrument

Cme- Mone L OnwucaHune
LeHne
[frame] frame CeCcCMOHHbIN 3aroN0BOK
0 3aronoBoK
instrument instrument KoMMNOHEHT naeHTUdUKauum ToproBoro MHCTpy-
MeHTa
sub_prices_offset int2 CmeLlleHMe NepBow 3aMnUCK TPYNNbl sub_prices OT-
HOCUTENbHO Havana AaHHOro nonsA
sub_prices_count int2 Konnyectso 3anuceit rpynnbl sub_prices
> sub_prices sub_best CNU1COK NyYLLMX LLeHOBbIX YPOBHEM

Tabnnua 15. Popmat coobuweHns PricesSnapshot: msgid=7653, pasmep anHamuueckuid, keys=instrument

Cme- Mone 2 OnucaHune
LeHne
[frame] frame CeCccMOHHbIM 3aronoBoK
0 3aronoBoK
instrument instrument KomnoHeHT ngeHTMdunKaLmMm ToproBoro MHCTpy-
MEHTa
sub_prices_offset int2 CmelleHMe NepBow 3aMnUCK rPYNNbl sub_prices OT-
HOCUTENbHO Havana AaHHOro nonA
sub_prices_count int2 Konunyectso 3anucei rpynnbl sub_prices
> sub_prices sub_best CrMCOK NyYLIMX LLeHOBbIX YPOBHEWN

Tabnuua 16. PopmaTt KomnoHeHTa sub_best: pasmep 22 6aiiTa

Mone Tun OnucaHue
price dec8 LeHa
type int1 Tun 3anucuK. 3HayeHua:
e 1 (BEST_BUY): nyyiwasn LeHa B NOKYMKy;
e 2 (BEST_SELL): nyywasn ueHa B Nnpoaaxy;
e 3 (LAST_DEAL)
flag int1 MpW3HaK HOBOW 3aMMCcK. 3HAYEHUS:
e 0x0 (UPDATE): o6HOBNEHME;
* 0x1 (NEW): pobaBneHne
amount int4 CyMmmapHbIn 06bem 3aABOK Ha YPOBHE UAN 06Bbem caenku
time time8n Bpemsa nocnegHero UsSMeHeHUs LEHOBOIO YPOBHA UAW BPeMsA 3a-

KNKH4YeHnAa caenkm
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4.5. Notok Commons

Cpe3 npedcmasnsem coboli 06veduHeHuUe aKmyasabHO020 COCMOAHUSA 8cex OaHHbIX. OBHO8eHUA NOMNoAHAIOM
u/unu 3ameHsaOM paHee nosay4yeHHbsle OaHHbIe.

B notoke Commons TPaHCAMPYHOTCA CTaTUCTUYECKME PbIHOYHbIE NAapaMeTpbl (nepedeHb cm. B Tabauue 17). OgHo coob-
LieHne OTHOCUTCA K o4epean 3aABOK TONIbKO OAHOTO UHCTPYMEHTA. TOprOBbIl‘/’I MHCTPYMEHT U NyNn TNKBUOHOCTU YKa3aHbI
B KOMMNOHEHTe instrument.

O6HOBNEHUs TpaHCAMPYOTCA CcooblleHMAMM CommonsUpdateOnline, cpe3bl TpaHCAMPYHOTCA coobuieHnamm
CommonsUpdateSnapshot.

B cooblieHnM napameTpbl NPeAcTaBAeHbl KaK 3aMucK NOBTOPAIOLLErOCA KOMMNOHEHTa CommonsUpdateEntry: B noae
type yKasaH TMN NapameTpa, a B nose value — ero 3HayeHue. Mpu 3Tom TMN AaHHbIX NOAA value 3aBUCUT OT 3HAYEHUA
nona type (nogpobHee 06 06paboTKe NOBTOPAIOLWLETOCA KOMMOHEHTa cM. pasaen 3.4).

[na noToka obHoBNEHUA coobLueHne dopmMUpyeTCA NPU U3MEHEHUU OLHOTO MU HECKO/IbKMX CTaTUCTUYECKMX NapameT-
poB. Cpe3 TpaHCANPYEeTCA HENPEPLIBHO B TEYEHWUE AHA.

Tabnuua 17. CTaTUCTMYECKME PbIHOYHbIE NapaMeTpbl B cpese U 06HOBEHUM

Tun pbIHOYHbIX JAHHbIX 3Ha4yeHue nona type Tvn nona value
LleHa nocnegHel caenkm 3 dec8
LleHa nepBoi1 caenku 3a ceccuto 4 dec8
OduumanbHan LeHa 3aKkpbITUA (MocneaHAs TekyLas LeHa |5 dec8
3a OCHOBHYHO Ceccuto)
Caenka ¢ MakcMMasibHOM LieHoM 7 dec8
Caenka ¢ MMHUMaIbHOM LeHOM 8 dec8
LleHa ayKUMOHA 3aKpbITUA NpeablayLero aHA 73 dec8
LleHa ana onpepeneHma npMoCcTaHOBOK 74 dec8
Bpemsa nocneaHero sMeHeHnss MMHMManbHOM Tekywen |75 time8n
LeHbl
TeKyw,an LeHa pbiHKa 76 dec8
O60pOoT CAENOK NO LeHE ayKLUMOHA 3aKpbITUA B eANHULAX | 79 int8
aKTMBa
O60poT Npu pacyeTe pbIHOYHOM UeHbl 3 3a npeaplaywmin |80 dec2
JOeHb
O60poT Npu pacyeTe pbIHOYHOM LeHbl 3 33 ceroaHA 81 dec2
O60poT Npu pacyeTe pbIHOYHOM LeHbl 2 33 Npeaplaywmin |82 dec2
feHb
0O60poT Npu pacyeTe PbIHOYHOM LeHbl 2 33 CeroaHs 83 dec2
Bpems pacyeTa nocsegHero 3Ha4eHUs TEKYLLEN LLEHbI 84 time8n
MN3meHeHMe TeKyLwel LeHbl K opuLnanbHOM LieHe 3aKpbl- |85 dec8
TMA NpeablayLiero aHA
MuWHMManbHanA TeKyLas LeHa 86 dec8
LleHa nocnegHei caenku, yuTeHHOM B TEKYLLEN LeHe 87 dec8
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Tun PbIHOYHbBIX JAHHbIX

3Ha4yeHue nona type

Tun nona value

[OuncbanaHc 06beMOB B ayKLMOHE 3aKpbITUA 88 int8
PbIHOYHas LeHa 3 33 npeaplayWwmn AeHb 89 dec8
PbiHOYHaA yeHa 3 3a ceroaHA 90 dec8
PbIHOYHasA LeHa 2 33 NpeaplayWwmn AeHb 91 dec8
PblHOYHaA yeHa 2 3a ceroaHA 92 dec8
LleHa nocneaHen caenkm oCHOBHOM ceccum npeablayuie- |93 dec8
ro gHa

LleHa nocneaHen caenku OCHOBHOM ceccumn cerogHs 94 dec8
O60poT NocneaHel caeNKK B BaNkOTE LEHbI CAEMKN 95 dec2
OduumManbHan LLeHa 3aKpbITUA NpeablayLwero AHA 96 dec8
OduumManbHan LeHa OHNAMH (TeKyluas LeHa) 97 dec8
CpenHeB3BeLUeHHas LeHa OCHOBHOM ceccumn npeablay- 98 dec8
Lero AHA

CpeaHeB3BeLleHHas LEeHa OCHOBHOM CECCUMN TEKYLLLEro 99 dec8
aHA

TeKyw,asa KOTUPOBKa 100 dec8
PacuyeTHas ueHa nocnegHero OCHOBHOIO KAMPUHTa 101 dec8
PacuyeTHas LeHa nocnegHero KAMpUHra 102 dec8
Konnuectso 3aABOK B MOKYMNKY 103 int8
Konnyectso 3aABOK B NpO4axy 104 int8
Konnyectso 10TOB B NOKYMKY 105 int8
Konnyectso 10TOB B Npogaxy 106 int8
Konnyectso aHOHMMHbIX CAEN0K 107 int8
O60poT B I0Tax (MO aHOHUMHbIM CAeNKaMm) 108 int8
0O60poT B eANHULAX aKTMBA (MO aHOHUMHbBIM CAeNKam) 109 int8
O60poT B BantoTe (N0 aHOHUMHbIM CAENKaM) 110 dec2
Konnuectso caenok (Bcex) 111 int8
O6opoT B noTax (Bechb) 112 int8
O60poT B eAnHMLLAX aKTUBA (BeCb) 113 int8
O6opoT B BantoTe (Becb) 114 dec2
LleHa ayKuMOHa 3aKpbITUA 115 dec8
O60pOoT ayKUMOHA 3aKpbITUA B €ANHMNLAX aKTUBA 116 int8
CpenHeB3BeleHHadA LeHa 117 dec8
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Tun PbIHOYHbBIX JAHHbIX

3Ha4yeHue nona type

Tun nona value

MaKcMManbHana LeHa cnpoca 3a TeKyLWwuii AeHb 118 dec8
MWHMMaNbHanA LeHa NPeaoKeHNA 3a TEKYLLUNA AeHb 119 dec8
0O6bem nocnegHen caenkm 120 int8
Bpemsa nocnenHemn caenku 121 time8n
LleHa nocnegHel caenku npeablayLiero gHa 122 dec8

Ta6/w|u,a 18. Ctatnuctnyeckme pblHOYHbIE NAapameTpbl, HeAOCTYNHbIE ANA MHCTPYMEHTOB B peXXume BHEGVIp)'KeBbIX COenokK

Tun PbIHOYHbLIX JAHHbIX

3Ha4yeHue nona type

Tun nona value

AHA

OduumanbHan LeHa 3akpbITUA (NocneaHAA Tekywas ueHa |5 dec8
3a OCHOBHYHO ceccuto)

LleHa ana onpeneneHna NnpuoCcTaHOBOK 74 dec8
Bpems nocneaHero U3aMeHeHnss MMHUManbHOM Tekywen |75 time8n
LeHbl

0O60poT Npu pacyeTe pbIHOYHOM LeHbl 3 3a npeaplaylwmin |80 dec2
OeHb

O60poT Npu pacyeTe pbIHOYHOM LeHbl 3 33 CEroaHs 81 dec2
O60poT Npu pacyeTe pbIHOYHOM LeHbl 2 3a Npeaplaywmn |82 dec2
JeHb

O60poT Npu pacyeTe PbIHOYHOM LEeHbI 2 33 CEFrOAHA 83 dec2
Bpems pacyeTa nocsegHero 3Ha4eHUs TEKYLLEN LLEHbI 84 time8n
N3meHeHUe TekyL el LeHbl K odULManbHOM LieHe 3aKpbl- |85 dec8
TMA NpeblayLLero aHa

MuWHUManbHaA TeKkyLWwaa LeHa 86 dec8
LleHa nocneaHen caenku, yYTEHHOM B TEKYLLEN LeHe 87 dec8
PbIHOYHas LeHa 3 33 npeaplayWwmn AeHb 89 dec8
PbiHOYHaA ueHa 3 3a ceroaHA 90 dec8
PbIHOYHasA LeHa 2 33 NpeaplayWwmn AeHb 91 dec8
PbiHOYHaA yeHa 2 3a ceroaHA 92 dec8
LleHa nocneaHen caenkm OCHOBHOM ceccumn cerogHs 94 dec8
OduumManbHan LLeHa 3aKpbITUA NpeablayLWwero AHn 96 dec8
OduumanbHan LeHa OHNaMH (TeKyluas ueHa) 97 dec8
CpepHeB3BeLleHHas LEeHa OCHOBHOM ceccum npeablay- 98 dec8
Lero gHA

CpeaHeB3BeLWIEHHAs LEeHa OCHOBHOM CECCUM TEKYLLLETO 99 dec8
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Tabnuua 19. Popmat coobueHna CommonsUpdateOnline: msgid=1113, pasamep guHamunyeckuii, keys=instrument

Cme- Mone L OnwucaHune
LeHune
[frame] frame CeCcCMOHHbIN 3aroN0BOK
0 3aronoBok
instrument instrument KoMMNOHEHT naeHTUdUKauum ToproBoro MHCTpy-
MeHTa
entry_offset int2 CmelueHne nepBoi 3aNncK rpynnbl entry OTHOCK-
TeNbHO Hayana AaHHOro nons
entry_count int2 Konunuectso 3anucei rpynnbl entry
> entry [CommonsUpdateEntry] |CnMcoK TOproBbix CTaTUYECKUX NapameTpoB

Tabnnua 20. Popmat coobuieHma CommonsUpdateSnapshot: msgid=1115, pasmep AnHamuuyeckui, keys=instrument

Cme- MNone Tun OnucaHue
LeHme
[frame] frame CeCcCMOHHbIN 3aroN0BOK
0 3aronoBok
instrument instrument KoMMNoOHEeHT naeHTudurKauum ToproBoro MHCTpy-
MeHTa
entry_offset int2 CmelleHWe nepBoii 3aNUCK rpynnbl entry OTHOCK-
Te/NIbHO Hayasa AaHHOro nonn
entry_count int2 Koanuectso 3anucen rpynnbl entry
> entry [CommonsUpdateEntry] |CnMcoK TOproBbix CTaTUYECKUX MapameTpoB

Tabnuua 21. dopmat KomnoHeHTa CommonsUpdateEntry: pasamep=10 6aurT, keys=type

MNone Tun OnucaHue
type intl Twn 3anucw.
flags int1 Mpu3HaK AencTBUs 3Ha4YeHMA. 3HaveHuA:
e 0x0 (NORMAL): pelictByerT;
e 0x1 (DELETE): yaaneHo
value int8 3HavyeHuMe, COOTBETCTBYIOLLEE TUMY 3aNUCK (LENCTBUTENBHO NpU
flags=0)
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5. CneuyuduKauma NnpoToKkona
5.1. CeCCMOHHbIN YPOBEHDb

5.1.1. U"umumanmnsauma ceccumn

Ceccua ycTaHaBNMBAETCA B PaMKax COEANHEHUA MEXAY CUCTEMOW K/IMEHTA U LWIKO30M TOProBOM CUCTEMDbI.

L1 TOro 4To6bl MHULMMPOBATL CECCUIO, K/TMEHT NOC/e NOAKIOYEHUSA K W03y TOProBOWM CUCTEMbI OTNPaBASET cooblue-
HUWe Login, coaepKallee naeHTUPMUKaTOp NIOrMHA 1login M Naponb password. B OTBET ToproBas cucTema BbICbINAET CO-
obLeHne Logon. MNpun nonyvyeHnn HeBepHo cGoOPMUPOBAHHOIO COOBLLEHMA Login UM HENPABUABHOIO I0TMHA U NAPOA
LU/tO3 pa3pbiBaeT CoeaMHEeHMeE.

OAMH NOTVH MOKET MMETb TONIbKO OAHY aKTUBHYIO ceccuio 6UHapHOro NPoTokoAa. Mpum NonbITKe MHULMANU3aLMM BTOPO
CeccMm TOProeas cMcTema B OTBET BbILWIET OTKAOHEHWE Reject.

Tabnnua 22. Popmat coobuweHuns Login: msgid=8001, size=37

Cme- Mone Tun OnucaHune
LeHue
[frame] frame CeCcCMOHHbIN 3aroN0BOK
0 login asciilé JloruH
16 password asciilé Maponb
32 reset_seq intl

Mpu3Hak cbpoca HomepoB coobLLeHNA Npeablay-
LLEero coegmMHeHuUs. 3HayeHun:

¢ 0 (n0): NpogoNKEHNE HYyMepaLuu;
* 1 (yes): cbpoc HomepoB

33 heartbeat_ms int4 MeproanyHoCcTb 06MeHa COOBLEHNAMM Heartbeat
B MUININCEKYHAAX

Tabnnua 23. dopmat coobuieHuns Logon: msgid=8101, size=24

Cme- MNone Tun OnucaHue
LeHune
[frame] frame CeCcCcMOHHbIM 3aron0BoK
0 last_seq int8 Homep nocnegHero coobuieHMa NpMKAagHOro

YPOBHA, AOCTYMHOMO KAMeHTY. Eciu Homep oTanya-
eTcA OT NocneHero coobLieHns, Noay4eHHoro B
npeaplayLLen ceccuu, To cieayeT BOCNO/b30BaTbCA

ResendRequest

8 expected_seq int8 Homep cneayowero oxXmagaemoro ot K/IMeHTa co-
06LLEeHNA NPUKNALHOIO YPOBHA

16 system_id ascii8 NoeHTudnKkaTop cuctemsl

5.1.2. NopapeprkaHue ceccMM B aKTUBHOM COCTOAHUM

Ona nogaepxaHma cecCMmn B akTUBHOM COCTOAHWUU KAWEHT U LWAO3 AO/IKHbI obmeHuBaTbcA COO6LU,€HMF|MVI Heartbeat.
3710 coo6u.|,eHme AONKHO 6bITb OoTnpaBaeHo CTOpOHOVi B C/iy4dae, eC/in OHa He nepegaBaszia HUKaKnx COO6LI.I,eHVIl\;1 (ceccm-
OHHOro mbo NPUKNagHoro ypOBHH) B Te4eHne nHTepBasia OXXUgaHUA.

MHTepBan 0XUAaHUA 33,aeTCA KAMEHTOM NPU MHULIMANU3ALMM CECCUM B MoJe heartbeat ms cooblleHuA Login.
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B cnyyae oTcyTCTBUMA COOBLLEHUI, B TOM YnCie COOBLIEeHNI Heartbeat, OT KAWEHTa B TEYEHME YCTAHOBIEHHOTO UHTEP-
Basa OXMAaHWUA CUCTEMA Pa3pbliBaeT coeanHeHne. KIMeHTy pekomMeHAyeTCs TaKoM Ke CLeHapuii KOHTPO/IA COCTOAHMUSA
coeguHeHus.

Tabnuua 24. dopmart coobueHna Heartbeat: msgid=8103, size=0

Cme- Mone Tun OnucaHue
LeHune

[frame] frame CeCcCMOHHbIN 3aron0BoOK

5.1.3. Homepa coobuieHuni

Bce C006LLI,EHI/I$| NPUKNAOQHOIo YPOBHA o6nap,ar0T HOMEPOM, YHUKA/IbHbIM B TE4E€HUE TOProBoro gHA. COO6LIJ,eHI/IH Ka)K,EI,OVI
CTOPOHDbI ceccunun (LIJJ'IIO3a n KJ'IVIeHTa) nocnenoBaTesibHO HYMepYyTCA HaTypaabHbIMU YACNAMM, HAYNHAA C eANHULbI. DTO
NO3BOIAET, B YaCTHOCTH, 3anpallnBaTb U nepecbinaTtb COO6LLI,eHVIﬂ, noTepAHHbIE NPU BHE3ANHOM pa3pbiBe COeEANHEHUA.

Co0bLLeHNAM CECCMOHHOTO YPOBHA HOMEpP He NMPUCBAMBAIOT: B MOJIe seq YKa3blBAETCA HOJb.

[ns nognepaHna nocnenoBaTebHOM HYMepaLmMm coobLeHN, NPU MHULMANM3ALLUKN CECCUMN B COOBLLEHMM Logon W03
YKa3blBaeT HOMep nocaefHero oTnpaBieHHOro TOProsoro coobLieHnsa B Nosie last seq M OXUAAEMbIA HOMep Cefyto-
LLero Toproeoro cooblleHna B none expected seq.

Mpn NoayYeHnn coobLLEHMA C HOMEPOM, OT/IMYHBIM OT OXWMAAEMOrO, W03 pa3pbiBaeT coeguHeHue. MNocne paspbiBa
COeaMHEHUNA KNNEHTY cneayeT BHOBb NOAK/IOUMTLCA, NPeaBapuUTeibHO 06paTUBLLIMCH K CEpBEPY BXOAA, M BOCCTAHOBUTL
HOMepa CO0BLLEHMI COrNACHO 3HAYEHUAM, NONYYEHHbIM B COOBLEHMMN Logon OT Wto3a. LLUNto3 HMKoraa He MHuuumnpyet
M3MEHEHME OXKMLAEMOT0 3HaYeHUA HOMEPA B C/ly4ae NoyYeHna CoobLLEHMA C HOMEPOM, BObLLE OXKMAAEMOTO.

TOpI’OBaH Ccuctema nogaep*Xmeaet HenpepbiBHYO Hymepauuto COO6LLI,EHMﬁ meXxay Toprosbimm ceccmamm, B Tom 4nucne
TOProebiIMn AHAMMU. ﬂ,nﬂ NPUHYANTENBHOIO c6poca Hymepaunuun KhneHTy Heo6X0,CI,MMO npun nHMUMaNn3aunm cecCnun yCta-
HOBWUTb pnar reset seqg=18B coobleHnn Login.

5.1.4. 3aBepLieHue ceccum

[NA WTaTHOro 3aBeplUeHMs CeccMm CTOPOHa OTNpaBaAeT cooblieHme Logout W OXUAAET Pa3pbiBa COEAMHEHMUSA B NOA-
TBEPXKAEHME 3aBEPLUEHUNA CeCCUU.

Tabnnua 25. Popmat coobuweHns Logout: msgid=8002, size=16

Cme- MNone Tun OnucaHue
LeHne
[frame] frame CeCcCMOHHbIN 3aroN0BOK
0 login asciilé JIOrMH, MAEHTUDUKATOP KAMEHTCKOTO LW/t03a

5.1.5. OTKNOHEeHMe coobuieHun

Ecnu knnenTckoe coo6u.|,eHme HEBEPHO CCbOpMI/IpOBaHO UN COOEPHKUT HEAONMYCTUMbDIE 3HAYEHUA Kakoro-nmbo nosns, cu-
CcTema OTK/IOHAET Takoe C006LLI,EHI/16 M HaNpaB/AET KNEHTY yBeAOM/IEHME Reject: B nosie ref msgidyKa3aH tmn €006-
weHua, Bref seq— HOomep COO6LLI,eHI/IH NMPUKNAOHOIo ypoBHA UKW HONMb ANA CECCMOHHOTIO COOﬁLLI,eHI/Iﬂ, B NosAX reason
N message COA4EPHKATCA KOO NPUYNHDBI OTKIOHEHNA N ONUCaHne NPUYNHbI COOTBETCTBEHHO.

Tabnnua 26. Popmat coobueHna Reject: msgid=8102, size=45

Cme- MNone Tun OnucaHue
LeHune
[frame] frame CeCcCcMOHHbIM 3aron0BOK
0 ref_seq int8 Homep oTKnoHsaemoro coobuieHun
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Cme- Mone Tun OnucaHue
weHue
8 ref_msgid int2 Tun oTKNOHAEMOro coobueHus
10 reason int2 Koa, NpUYMHbI OTKIOHEHUA
12 message char32+1 MNMapameTpbl OTKAOHEHWNA NN TEKCTOBOE ONUCaHMe
NPUYMHbI

5.1.6. Pa3pbiB coeguHeHuUA

Cuctema paspbiBaeT COEANHEHUE NPU NOAYYEHUN COOBLLEHMA

® C HEeM3BEeCTHbIM TMNOM Co0bLLeHMA msgid,
* C A/NMHOW size, He COOTBETCTBYIOLEN YKa3aHHOMY TUNY,
® C HOMepOM COOBLLEHUA seq, OTIMYHBIM OT OXMUAAEMOTO.

5.1.7. 3anpoc gaHHbIX

[ns 3anpoca AaHHbIX KAWEHT L0/IKeH OTNPaBUTb B LW/HO3 TOProBOM CMCTeMbl CO0BLIEHUE TopicRequest, YKa3aB UAEH-
TUMKATOP NOTOKA topic M OCTaBUB Nose clorder id HE3aMONHEHHbIM.

[Jnana3oH 3anpalunBaemblx JaHHbIX JOMKeH DbITb 3a4aH B NONAX topic seq W topic segend OAHUM U3 CNeAYIOWNX
cnoco6os:

® topic seg=n, topic_seqend:m——3anp0cc006meHMﬁCHomepaMMOTnAOIn

* topic_seq=0, topic_segend=n — 3anpoc coobLlyeHN, HaYMHaA C HAMMEHbLUIEro AOCTYMHOro HoMepa A0 N.

® topic seg=n, topic segend=0 — 3anpoc coobLeHNA, HauYnHaA ¢ N A0 NocneAHero AOCTYNHOro Homepa.

®* topic seq=0, topic_seqend:O——sanpocBCGXAOGVHHMXCOO6M€HMW
Mpun nepBOHaYaIbHOM 3anpoce AaHHbIX M3 NOToKa Trades cneayeT 3a4aTb rpaHULbl AManasoHa, pasHbimu 0. Mpu nosTop-
HOM 3anpoce AaHHbIX B NONe topic seqcneayeT yKasaTb HOMep coobLieHns, Ha e4MHMLY BONbLLNIA, YeM 3HaYeHUe NonA
topic_lastsegsent coobueHna TopicReport, 3aBepluMBLIEro nepeayy AaHHbIX N0 Npeablayliemy sanpocy. Ecam

cooblieHne TopicReport OTCYTCTBYET, B NOJe topic seq CAefyeT yKasaTb HOMeP COOBLLEHNA Ha eauHULY 6ONbLINIA
MaKCMMa/IbHOTO 3HaYeHUA NONIA topic seq U3 3ar0/NI0BKOB COOBLUEHUIA, MOAYYEHHbIX B NPeAblAyLLEM 3anpoce AaHHbIX.

Mpn 3anpoce paHHbIX U3 noTtokoB OrderBook, CurrentPrice, Prices, Commons 3HauyeHuAa nonew topic seq W
topic_segend cnegyet 3agaTb pasHbimu 0.

Ecan ToproBas cucTemMa MOXKET BbIMOJHWUTbL 3aMpoc, TO KAWEHT NOAYyYUT cooblieHne TopicReport, NOCAE KOTOPOro
cnenyet oXuAaaTb COOBWEHNI ¢ AaHHbIMUK. Mo 3aBeplUueHUU nepedayn AaHHbIX KANMEHT Tak»Ke MoJyunT cooblieHue
TopicReport.

Ecnv 3anpoc HEKOpPpPEKTEH UK HE MOXKeT 6bITb BbIMO/IHEH, TO KIMEHT NONYYUT COOGLLI,EHME TopicReject.

Bo uszbexaHue nepezpy3ku cemu 00X OUumMecb OKOHYAHUA oay4YeHUs coobueHuli no npedsidyuwiemy 3anpocy
neped mem, KK omnpasaAame Hoewll 3anpoc.

Tabnuua 27. dopmat coobueHna TopicRequest: msgid=301, size=101

Cme- Mone Tun OnucaHue
LeHne
[frame] frame CecCMOHHbIN 3aroN0BOK
0 [user_header] user_header CTaHAapTHbIN 3arosI0BOK
20 topic asciie4 NaeHTMdUKaTop NoToKa
84 topic_seq int8 MepBbli HOMep 3anpalnBaembIx COOOLLEHUI
92 topic_seqend int8 MocneaHWin HOMep 3anpallMBaemMblX COOBLLEHUIA
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5.1.8. OctaHOBKa 06bHOBAEHMU

[na 0CTaHOBKM OBHOB/IEHUI KNIMEHTY cnefyeT HanpaBWTb B LAKO3 3aNpoC TopicCancel, yKa3aB OaWH UAK 063 OEHTU-
¢dunKaTopa noToKa topic M topic_id.

Ecnan 3anpoc HEKOPPEKTEH MAM He MOXKET B6biTb BbINOMHEH, KAWEHTY ByaeT HanpaBieHO OTKAOHeHMe TopicReject.
B cnyyae ycnewHoit 06paboTku 3anpoca noayyeHne AaHHbIX ByaeT OCTaHOBAEHO, U KAMEHT MOAYYUT yBeaoMIeHUne
TopicReport COCTaTyCOM status=2; NPy 3TOM NOCAE YBeAOM/IEHWNA B TEYEHNE HEKOTOPOro BPeMeHN MOTyT NPUXOANTb
coobLeHMA C AaHHbIMU.

Tabnnua 28. Popmat coobuweHns TopicCancel: msgid=302, size=88

Cme- Mone Twun OnucaHue
weHue
[frame] frame CecCMOHHbIN 3aroN0BOK
0 [user_header] user_header CTaHOapTHbIM 3aros0BOK
20 topic ascii64 NoeHTUdUKaTOp NOTOKA
84 topic_id int4 Yncnoson naeHTUGMKATOP NOTOKA

5.1.9. OtueT 06 OTKNOHEHMM 3anpoca

ECM KNIMEHTCKUI 3aNpOC HEKOPPEKTEH UAN HE MOXKET ObITb BbIMOJIHEH, TO K/IMEHT NO/YYUT OTKIOHEHME TopicReject.
MprYMHa OTKNOHEHUA 3anpoca YKasaHa B NoJie reason.

CoobleHne BKItOYAET B ceba CnpaBoYHble MOAA topic lastseq M topic lastsegsent, cogepiKalime Homep no-
cnegHero coobueHuns, chopmMrMpPoBaHHOro B MOTOKE, M HOMEp Noc/iegHero coobLeHus, nepeaaHHoro KAMeHTy, CooTBeT-
CTBEHHO.

Tabnnua 29. Popmat coobuweHns TopicReject: msgid=402, size=142

Cme- Mone Twun OnucaHue
weHue
[frame] frame CecCMOHHbIN 3aroN0BOK

0 [gate_header] gate_header CTaHZapTHbIN 3aronoBoK

46 topic asciic4 NaeHTnduKaTop noToka

110 topic_id intd Yncnosom naeHTMdMKaTOp NOTOKA

118 topic_firstseq int8 Homep nepsoro goctynHoro coobueHua

126 topic_lastseq int8 Homep nocnegHero coobuieHnsa, cbopMmnpoBaHHO-
ro B NOTOKe

134 topic_lastsegsent int8 Homep nocneaHero coobueHuna, nepegaHHoOro
KNNEHTY

5.1.10. OTyeT 0 BbINOJIHEHMM 3AMNPOCA

KnneHT nonyyaet oTyeT TopicReport B MepeYnCAeHHbIX HUXe Caydanx:

* ycnewHoe BbINoAHeHWe 3anpoca;
e 3aBeplIeHVe Nepesayn cpesa AaHHbIX.

CoobLueHNe BKOYaeT B cebs cnpaBoyYHble MonA topic lastseq M topic lastsegsent, cOfepKalime HoOmep no-
cneaHero coobueHuns, cGopMMpPOBaHHOrO B MOTOKE, M HOMEP Noc/ieAHero coobLeHus, nepeaaHHoro KMeHTy, CooTBeT-
CTBEHHO.
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Tabnnua 30. Popmat coobuweHna TopicReport: msgid=401, size=134

Cme- Mone Tvn OnucaHue
LeHue
[frame] frame CeCccMOHHbIM 3aronoBoK
0 [gate_header] gate_header CTaHAapTHbIN 3aro/I0BOK
46 topic ascii64 NpeHTndukaTop notoka
110 topic_id int4 YncnoBoi MaeHTUGUKATOP NOTOKA
118 topic_lastseq int8 Homep nocnegHero cooblieHna, cbopMnpoBaHHO-
ro B NoToKe
126 topic_lastsegsent int8 Homep nocneaHero coobueHuna, nepegaHHoOro

KNEHTY
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MpunoxxeHue A. Koabl ounb0oK

Tabnunua 31. Tabanua c onMcaHMem Kogos oWwnbokK

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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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 [enosuntapHbliit cybcyeT/KAMPUHIOBBIN CHET He HalaeH

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.

Take MoryT NpuxoauTb oWNBKKM B AnanasoHe —11000-11999. 3To Koabl OWMBOK, KOTOpble BEPHY/1a TOProBas cMcTema
MocKkoBckol bupxku (ASTS). YTo6bl MONYYNTL HOMEP OLINMBKM TOProBoi cuctembl ASTS, HYXKHO U3 BHYTPEHHEro HOMepa
owmnbKK BblyecTb 11000. OnuMcaHne TaKMX OLIMBOK KNMEHT MOMKET Y3HATb U3 IOKYMEHTALMK K TOproBon cucteme ASTS.
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