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BBeneHue

O nnatdopme Market Data Multicast FIX/FAST

Cuctema Market Data Multicast FIX/FAST Platform npeactaBnser cobol  HOBbIV
BbICOKO3((EKTMBHBIA MEXaHWU3M AN nepeAayn pbiHOYHBIX AaHHbIX O Toprax. [JaHHbI MEXaHW3M
coyeTaeT B cebe CTPYKTYypYy M CUHTaKcuc coobuiennii FIX npoTokona, XopoLumne Bo3MOXHOCTM Anst
ONTUMM3ALUMM MOTOKOB JAaHHbIX FAST npoTokona, BO3MOXHOCTM ObiCTpon M 3dhdekTUBHOM
nepeaaym AaHHbIX 6onblOMy KonnyecTBy nonb3osatenen UDP npoTokona.

Cucrema Market Data Multicast FIX/FAST Platform Bknto4aeT cneayrowime acnekTbl: NOTOKOBbIE
AaHHbIe, MHKPEMeHTasbHble cooblueHuns, FIX dopmaT cooblieHnin, KoanpoBaHMe COOBLLEHWNIA B
opmaT FAST, nonydyeHue pAaHHbIX 60MbWMM KOMMYECTBOM MOJb30BaTeNeN, BO3MOXHOCTb
BOCCTAQHOBNEHMS MPONYLLEHHbIX AaHHbIX.

[NoTokoBas nepeaava AaHHbIX

Mcnonb3oBaHMe MNOTOKOBOW MNepeaayn AaHHbIX MO3BOMSIET nepeaaBaTb MHMOpMauuio OT
MCTOYHMKA K Mony4daTento, He pa3buBas ee Ha OTAeNbHble coobLeHnss ans Kaxaoro cobbiTus.
Heckonbko Takux COBbITUIA MOryT OblTb BK/OYEHbI B OAHO COOOLLEHME. ITO MNO3BONSAET
CYLLECTBEHHO CHU3UTb 3a4EPXKN U YBENNYUTbL CKOPOCTb Nnepeaayun AaHHbIX.

NHKpeMeHTanbHble CoobLLEHNS]

Ncnonb3oBaHne WMHKpeMeHTabHbIX Co0bLIEHNA MO3BONSIET 3HAYMTENIBHO CHU3UTb O6bLEMBI
OTNpaBnseMblX AaHHbIX. WCNonb3ylTCA TONMbKO AaHHble, WU3MEHUBLUMECH MOo4 BO3AeNCTBMEM
PbIHOYHbIX Co6bITUA. MUHMMaNbHOE KONMMYECTBO KOMaHA NCNONb3yETCA ANnd UX obHoBNEHMS:
nobaBneHne HOBOM 3anncun, USMEHEHUeE 3anncu, yaaneHne 3anncu.

FIX ¢bopmat

Cuctema Market Data Multicast FIX/FAST Platform wcnonb3ayet ¢dopmat u cuHTakecnc FIX
coobweHnn. CoobLieHne COCTOMT M3 3arofioBka, Tena coobuieHuss n Tpeunepa. lons B
coobuleHnn pasaeneHbl mexay coboi ¢ nomolbto ASCII cumBona - <SOH>. Ons nony4eHus
6onee nogpobHOro npeacrasneHnst 0 NpoTokone FIX MoxHO 0bpaTtuTbCs K pasaeny [y6nmyHbIv
FIX nHTepdeiic.

KoanposaHue B FAST copmaTt

FAST (FIX Adapted for Streaming) npeacraBnseT coboi anroputM okaTusl, KOTOpPbIN NO3BONSIET
B 3HAUUTENbHOW CTeneHu onTummanpoBaTb FIX coobuieHus. FAST yMeHbluaeT pa3Mep AaHHbIX
6e3 BHeceHus 3agepXxeK, YTO MO3BOMNSET YBENMYMTb KOMMYECTBO OTMNPaBAsSeMblX AaHHbIX U
YMEHbLINTb BPeEMS UX Nnepeaayn.



FAST Protocol ansi okaTus coobLUeHMIn CNoNb3yeT CleaytoLlee:

HesiBHOE TarnpoBaHue;

Bo3MOXXHOCTM KOAMPOBaHWSA NONeK;
Wcnonb3oBaHne Pmap;

KoanpoBaHue cton-6uta;

Ncnonb3oBaHme GUHaApHOro KOAMPOBAHMS.

B 6onblimHCTBE cnyyaeB npasuna koampoBaHust B FAST gopMaT CornacoBbiBalOTCS Mexay
KOHTpareHTamu nytem npeaoctasneHns XML wabnoHoBs.

Ansa nonyyeHns 6onee noapobHOro npeacraeneHus o npotokone FAST MOXHO 06paTuTbCs K
pasgeny FAST cdopmar.

[NonyyeHne aaHHbIX C NoMoLlbo Multicast

Ana  pacnpocTpaHeHusi cooblueHnin ucnonbdyetcs UDP  MpoTOKON, KOTOpbIA MO3BONSIET
nepeaaBaTh NaKeTbl CPa3y HECKONbKUM MOJTyYaTeNsM.

B oanH UDP nakeT MoryT 6biTb BKIHOYEHbI Cpa3dy HecKonbko FIX cooblueHmr, 3aKkoaMpoBaHHbIX B
FAST, HO B HacTosiwee BpeMmsi cuctema Market Data Multicast FIX/FAST Platform obecneunsaet
OoTnpaBfeHMe TONbKO OAHOro 3akoaupoBaHHoro B FAST coobuweHus. FAST coobueHne
cneumanbHo dhopMmpyeTcs Takum 0bpasom, 4Tobbl pasmep UDP nakeTa He npesbiwan TURNMYHOMO
ans cetn Ethernet 3HaueHns napameTtpa MTU B 1500 6auT.

Bo nsbexxaHune nytanuubl Market Data Multicast FIX/FAST Platform nocbkinaet fgaHHble 13 pasHbix
6uprkeBblx Tabnuy pasHbIM multicast rpynnam.

BocctaHoBneHne aaHHbIX

Ans  noaaep)XaHusi KOHCUCTEHTHOCTM  PbIHOYHBIX [AaHHbIX Ba)XHO WMETb BO3MOXHOCTb
BOCCTaHaB/IMBaTb NMPOMyLUEHHbIE 60 NOTEPSIHHbIE COOOLLIEHNS.

Market Data Multicast FIX/FAST Platform obecneunBaeT BoccTaHOB/IEHWE AAHHbBIX 2 CNOCobaMu:

e BoccraHoBneHue 60nbworo o6bema AaHHbIX C MOMOLLLIO OTNpPaBKU KJIMEHTY CH3MLLOTOB;
e BoccraHoBneHne HebonbWOro obbeMa AaHHbIX N0 TCP — coeanHEHMIO.



PaboTa ¢ nnatdopmon Market Data FIX/FAST Multicast

MoakntoyeHne Ao cTapTa TOProBoM CUCTEMBI

KnueHtam pekoMmeHayeTcs noAakntoumntbcs K cucteme Market Data Multicast FIX/FAST Platform
eLle 40 OTKPbITUS TOProB. 3TO rapaHTUPYET, YTO KIIMEHT HAYHET Mosy4aTb aKTyasbHble AaHHble
6e3 HeobxoaMMmocTn obpallieHnsi K KakuM-nmbo cnocobaMm BOCCTAHOBMAEHUS MPOMYyLUEHHbIX
[AAHHbIX.

JaHHbIA  cUeHapui  SIBNSETCS OCHOBHbIM. KNMEHTY cneayeT  BbIMOMHUTL  CReayioLyto
nocnefoBaTeNbHOCTb AEUCTBUM:

1. CkayaTb (parn KOHUrypauum KaHanoB M MOTOKOB C ftp-cepepa. KoHdurypaumoHHbIv
dann B dopmate .xml onucbiBaeT napameTpbl noakntouveHns (IP agpeca multicast,
HOMepa NopToB U T.A4.).

2. CkauaTb cann FAST-wabnoH c ftp-cepBepa. [Ans nonyyYeHuss AOMNOSHUTENbHOM
NHopMaUnMn cM. NyHKT FAST-wabnoH ¢ onucaHueM LwabnoHa.

3. Hauatb cnywatb noTokK Instruments Definitions, Orders u/vnu Statistics, Trades (KIMeHT
MOXET C/yLlwaTb TONbKO MHTEpECYIOWME ero NOTOKN) U NPUMEHSITb NOoJlyYaeMble AaHHble
B 06bIYHOM nopsake.

MoAktoYeHne Nocne CTapTa TOProBo CUCTEMBI

Mpy MOAKMOYEHMM K CUCTEME TMO3XKE Hayana TOProB Afs MOSYYEHWUs MOSIHOM PbIHOYHOW
nHdOopMaLK cneayeT NpUAEPXUBaTLCS Cleaytowel npoueaypsbl:

1. CkavaTb aln KOHUrypaumMmn KaHanoB M MOTOKOB C ftp-cepBepa. KoHuMrypaumoHHbIN
dann B dopmate .xml onucbiBaeT napameTpbl noaknouveHus (IP agpeca multicast,
HOMepa NopToB U T.4.).

2. Ckavatb ¢avin FAST-wabnoH c ftp-cepBepa. [nd nonyyeHUs AOMNOSHUTENBHOM
NHbOpMaUMn CM. NyHKT FAST-wabnoH ¢ onucaHueM LwabnoHa.

3. Hauatb cnywatb notok Instruments Definitions. Kpome [gocTaBku —onmcaHui
WHCTPYMEHTOB, 3TOT MOTOK MCMOJb3YEeTCA U B KayecTBe NoToka Shapshot ans notoka
Instrument Status.

4. Havatb cnywatb noTokn Orders u/wnu Statistics, Trades, Instrument Status (KnuMeHT
MOXEeT CNywaTb TOMbKO MHTEepecylowme ero MnoToKW) M HakanaueaTb MNoJyYyaemble
coobLyeHus.

5. Hauatb cnywatb notokn Orders Recovery u/unu Statistics Recovery, Trades Recovery.
Mony4nTb MO 3TMM MOTOKAM CH3MLIOT, B KOTOPOM 3HauyeHus nonen 369 wnmn 83 ans
AAHHOMO0 MHCTPYMEHTA MNPEBLIWAOT HaMMEHbLUME 3HauyeHus noner 34 unu 83 ans
HAKOMNEHHbIX ANt AaHHOMO MHCTPYMEHTA O6HOBNEHWIA.

6. lNpuMeHWUTb 0BHOBNEHUS C GOMbLWIMMM HOMEPaMM 3HauyeHusMu nonen 34 wunu 83 ans

WHCTPYMEHTAa K CHENLWOTY ANs MHCTPYMeHTa. Mpouecc MOXHO NpoBOAMTL Kak B ABa 3Tana

ANSt BCEX MHCTPYMEHTOB (CHa4ana nony4nTb CHAMWOTbI C 60NbWNMKY 3HAYEHMUSMU NONEN

369 no BCEM MHCTpPyMeHTaM, a NoToM 06paboTaTb HaKOMjeHHble O6HOBMEHUS), TaK U

napannenbHo (Mo Mepe MNOAYYEHUS CHIMWOTOB MO WHCTpyMeHTaM obpabaTbiBaTtb

HaKonsIeHHble 06HOBMIEHNS MO NOAYYEHHOMY UHCTPYMEHTY).

MNepecTtaTb cnywaTb NOTOKM Recovery.

8. [MpoaomknTb 06bIYHYIO 06pPaboTKy NOTOKOB MHKPEMEHTANIbHBIX OOHOBNEHWIA.

N



ObpaboTka AybnupyoWmMxcs AaHHbIX B NOTOKax A n B

HaHHble Bo Bcex UDP-NOTOKax pacrnpocTpaHaoTca B ABYX 3k3emnnspax (A n B) Ha ABYX pa3HbIX
multicast-agpecax.  KnueHTy  pekoMmeHayeTca  obpabatbiBatb 06a  notoka  BBMAY
HerapaHTUMpoOBaHHOCTK paoctaBkn UDP-naketoB. O6paboTka ABYX WAEHTUYHbLIX MOTOKOB
NO3BOJISIET CHU3UTb BEPOSITHOCTb MNOTEPb MO MEHbLUEN Mepe B 2 pasa.

B kakoM uMeHHO 13 noTokoB (A unu B) cooblieHne nossuTca nepebiM He oroBapuBaeTcs. Ans
06paboTKM NOTOKOB CleayeT UCMOMb30BaTh NOPSAKOBLIN HOMEP COObLIEHMSI U3 NpeaMby bl Unn
Tara 34-MsgSeqNum. Micnonb3oBaHne npeamby bl NO3BOMSIET ONPeAenUTb NOPSAKOBLIN HOMED,
He npuberas k aekoanpoBaHuio FAST-coobLieHus.

O6paboTky noTokoB A 1 B cneayeT npov3BoanTb MO CEAyHOLEMY afiropuUTMy:

e Cnywatb NOToKN A n B,

e (Ob6pabatbiBaTb CO06LIEHNS MO NOPSAAKOBOMY HOMEpY,

e OtbpacbiBaTb Nony4eHHoe coobuieHune, ecnun coobleHre ¢ TakMM NopsiAKOBLIM HOMEPOM
y>Xe nony4yasnocb paHee,

e Ecnu obHapyxuBaeTcs Nponyck B NOpsAKOBLIX HOMepax B 060X KaHanax, To 3T0, CKopee
BCEro, CBMAETENLCTBYET O NOTEPE MaKeToB KaK B NMOTOKe A, Tak 1 B noTtoke B. KnueHTy
cnegyeT MHUUUMUMPOBaTb OAHY W3 Mpoueadyp BOCCTAaHOBMEHUS MNPOMYLUEHHbIX AaHHbIX.
BnpoueM, KAMEHT MOXeT MoAoXKAaTb HeKoTopoe (pa3yMHOe) BpeMsi, BO3MOXHO,
MPOMYyLLEHHBIM NaKeT NPUAET HECKOMbKO NO3XKE, Tak Kak NpoTokon UDP He rapaHTupyeT
nocnefoBaTebHOCTb AOCTAaBKU MaKeTOB.

Mpumep:
Motok A Motok B
34-MsgSeqNum = 59 34-MsgSegqNum = 59
34-MsgSegNum = 60 34-MsgSegNum = 60
34-MsgSeqNum = 62 34-MsgSegqNum = 61
34-MsgSegNum = 63 34-MsgSegqNum = 62
34-MsgSegNum = 65 34-MsgSegNum = 65

CoobLueHNs HeOBX0ANMO MoNyYaTb U3 NOTOKOB A 1 B:

1. TMonyunnn 59-e coobueHne n3 A, obpabotanu ero.

2. NMonyumnn 59-e coobuieHne n3 B, oTbpocmnn ero, Tak kak obpaboTtanu ero paHee.

3. MMonyunnu 60-e coobuieHne ns A, obpabortanu ero.

4. TMonyunnu 60-e coobuieHne n3 B, otbpocnnm ero, Tak kak obpaboTanu ero paHee.

5. Nonyumnn 62-e coobuieHne ns A, otbpocnnu ero, Tak Kak oxunaaetcs 61-e.

6. MMonyuymnu 61-e coobueHne n3 B, obpabotanu ero.

7. Tonyuymnun 62-e coobuieHne n3 B, obpabotanu ero.

8. Monyumnn 62-e coobuieHne n3 A, otbpocnnu ero, Tak Kak obpabotanu ero paHee.

9. TMonyumnu 63-e coobuieHne n3 A, obpabortanu ero.

10. Monyuunnn 65-e coobuieHne n3 A, oTOpPOCMNK ero, Tak Kak oXxuaaercs 64-e.

11. Monyuunnn 65-e coobuieHne 13 B, oTOpocunn ero, Tak Kak oXXuaaeTcs 64-e.

12. MNepewnu K npoueaype BOCCTAHOB/IEHMS MPOMYLUEHHBLIX AAHHBLIX, TaK Kak OBHapy»eH
NpOnycK CoobLLeHMs.



(DYH KUMNOHA/IbHOCTb CUCTEMDI

ApXuUTEKTypa CUCTEMBI

[lnsi pacnpocTpaHeHUsl pbIHOYHbIX AAHHbIX UCMOMb3YETCS TpaHCMOPTHLIM nNpoTokon UDP, a ans
3anpoca NponyLweHHbIX AaHHBIX peann3yrTcs MexaHW3Mbl BOCCTAHOB/IEHWS Mo npoTokony UDP
¥ NOBTOPHOMO MOJTyYeHUs AaHHbIX Mo npoTokosny TCP.

B cucTeMe mcnonb3ytoTca cneayowme Buabl MHPOPMALMOHHBIX MOTOKOB:

OCHOBHbIE MOTOKM,

MOTOKM pacnpoCTpaHEHUSI MHKPEMEHTASIbHbIX 0OHOBNEHNI PbIHOYHbIX AAHHBIX,
MOTOKM pacnpocTpaHeHMst ONMcaHUn PUHAHCOBbLIX MHCTPYMEHTOB,

[MoTOKM BOCCTAHOB/EHMUS,

MOTOKM pacnpoCTPaHEHMs! CHIMLIOTOB PbIHOYHbIX AAHHbIX,

Ceccum ans 3anpoca NponyLeHHbIX AaHHbIX.

Trading System

MICEX Market Data Multicast FIX/FAST Platform

TCP Meplay




Market Data Multicast FIX/FAST Platform obecneunBaet BellaHme No creayowmM NoToKaMm:
OCHOBHbIE NOTOKMU:

e Market Statistics Feeds (MSR):
O Statistics Feed A,
O Statistics Feed B.

e Active Orders List Feeds (OLR):
O Orders Feed A;
0 Orders Feed B.

e Trades List Feeds (TLR):
O Trades Feed A;
O Trades Feed B;

e Instrument Status Feeds (ISF):
O Status Feed A;
O Status Feed B.

lNoTokn Recovery:

e Market Statistics Recovery Snapshots Feeds (MSS):
O Statistics Recovery Feed A;
O Statistics Recovery Feed B.

e Active Orders List Recovery Snapshots Feeds (OLS):
0 Orders Recovery Feed A;
0 Orders Recovery Feed B.

e Trades List Recovery Snapshot Feeds (TLS):
O Trades Recovery Feed A,
0 Trades Recovery Feed B.

Instruments Definitions Feeds (IDF):

e Instruments Definitions Feed A;
e Instruments Definitions Feed B.

MoMumo TpaHcnauum gaHHbiXx B UDP-noTtokax, Market Data Multicast FIX/FAST Platform moxeTt
npuHMMaTb Bxoaswme TCP-coeanHeHUs, No KOTOPbIM K/IMEHTbI MOTYT 3anpoCUTb NPOMYLLUEHHbIE
AaHHble. Mo TCP-coeanHeHMIO MOryT ObITb 3ampoLleHbl NPONYyLEeHHbIE COOOLLIEHNS B OAHOM U3
cneaytowmx UDP-roToOKOB:

e Statistics Feed (MSR),

e Orders Feed (OLR),

e Trades Feed (TLR),

e Instrument Status Feed (ISF).

Ons TCP replay noakMOYEHUA MNPUMEHSAOTCS OrpaHuyeHusl. YucneHHble 3HauyeHust AaHHbIX
OrpaHNYeHNn MOryT BbITb M3MEHEHBI NO peLleHnio bupxu.



FAST ¢dopmaTt

O6Lee onuncaHue

Bce coobuieHusi, otnpaBnsieMble Market Data Multicast, npeacraBnsioT coboi cooblueHns B FIX-
dopmaTe, 3akoanpoBaHHble no npotokony FAST (FIX Adapted for Streaming). MNpotokon FAST
6bin pa3pabotaH FIX Market Data Optimization Working Group ans onTMMmn3aunm aneKTPOHHOMO
obMeHa (puHaHCOBOW MHMOPMALIMK, B YaCTHOCTW, AN pacnpocTpaHeHust 60Mblioro o6bEMa
A@HHbIX C MMHUMAJTIbHOW 33[1€PXKKOMN.

OcobeHHOCTbIO pacnpoCTpaHeHust AaHHbIX B MHMOPMaLUMOHHbIX NoTokax oT Market Data Multicast
ABNAETCA TO, YTO nepea kaxabiM FAST-cooblieHnem aobaBnsieTca 4-6amtoBas npeambyna, B
KOTOpOWN coaepxuTca 3HadeHue 34-ro Tara (SegNum) cneaytouiero 3a npeambynoinn FAST-
coobuleHns. 3TO MO3BOMSIET MOSYYMTb MOPSIAKOBLIM HOMep coobuleHns (kak npu obpaboTke
coobleHni M3 notokoB A M B, Tak u npu 0O6HapyXXeHWM NponyckoB), He npuberas K
AekoampoBaHuio camoro FAST-coobLeHnst — 3TO 3HaYMTEeNbHO 3KOHOMUT BpeMs nNpu obpaboTke
noToKa.

Sequence Template
PMAP 5
nurmber MA D ARSI
v W : v W
4 bytes ¥ bytes N bytes
b L
Preamble FAST-message

KoanposaHue cton-6uta

KoanpoBaHue cTon-6uta SIBNSIETCS OAHMM W3 COCTaBnsitoWMX npoueccoB FAST, KOTOpbIN
NO3BONSIET UCKIIOUNTL M3BBLITOYHOCTb Ha YPOBHE nepeaayu nonen ¢ AaHHbIMK, UCMOosb3ys CTOM-
6uT BMecTo npwmBbl4HOrO 6arnToBOro pasgenutens. B FAST cron-6uT mcnonb3yetcs BMeCTo
ctaHaapTHoro FIX paspgenutens — 6anta <SOH>, TakuMm o6pa3oM 7 6GUTOB Kaxxaoro 6anTa
NCNONb3YKTCA ANs NepeAayn AaHHbIX, a 8- 6UT CNyXXUT 00603HAUYEHMEM OKOHYAHMS MOSIsL.

HeaBHOe TarnposaHue

Mo crtaHaapTy FIX npoTokona kaxaoe cooblieHne nmeet Bua «Ter = 3HadeHne <SOH>», rae:

Ter — HOMep Nons, KOTOPOe B A@HHbIM MOMEHT NepeaaeTcs;
3HayeHune — hakTUyecKoe coaep)kaHune AaHHbIX 3TOro nons;
<SOH> — ASCII cMMBON, KOTOPLIA UCMOMb3YETCA B KAYECTBE 6alNTOBOro pasaenuTens nosnsi.

MNpumep:

35=x|268=3 (3aron0BOK coobuieHnn)

279=0|269=2|270=9462.50|271=5|48=800123|22=8 (cpenka)
279=0]269=0|270=9462.00|271=175|1023=1|48=800123|22=8|346=15 (HoBOe npeanoxeHue 1)

279=0]269=0|270=9461.50|271=133 | 1023=2|48=800123 | 22=8|346=12 (HOBOE NpeAnoxeHue 2)
10



FAST ycTpaHsieT M36bITOYHOCTb, MCMOMb3ys LWabnoH, KOTOPbLIN OMNWUCHIBAET CTPYKTYpPY BCEro
coobLueHns. Takor MexaHW3M Ha3blBAETCS «HEsIBHbIM TerpoBaHumem», T.K. FIX Tern ctaHoBaTcs
HESABHOM YacTbto NepefaBaeMblX AaHHbIX. FAST-WabnoH 3aMeHsIET CUHTaKCUC «Ter = 3HadeHne»
Ha «HEesBHOE TernposaHue» Mo CneayoLlwmm rnpaBuiam:

e HOMepa T3roB He nepeaarTcs B CO0bLEeHNN, HO 3a4aHbl B LWABOHE;
e 10C/eAoBaTeNbHOCTb MOMen B COOOLLEHNN TaKas Xe, Kak U TeroB B LWaboHe;
e WabNoH onpeaenseT ynopsaaodeHHbIM Habop nonei ¢ onepaTtopamu.

Bo3MOXHOCTU KOAMNPOBaHUA nonemn

FAST pefcTBYeT Kak MallMHA COCTOSIHWIA, KOTOpasi B KaXKAbli MOMEHT AO/HKHA 3HaTb, Kakue
3Ha4yeHusl HeobxoanMo coaepaTb B NaMsaTu. FAST cpaBHMBAET TeKyllee 3Ha4YeHne noss C ero
npeablayLinMM 3Ha4YEHNEM, U ONpeaensieT, Kakoe AeUCTBUE TpebyeTcs NpeanpuHsTh:

MCNOSIb30BaTh B KAYECTBE HOBOIrO 3HAYEHWUS1 KOHCTaHTY (3aAaHHyto B WabnoHe),
3HAYeHMe Mo YMONYaHuo (NMPUMEHSITb, €C/I HOBOE 3HAYeHWe Mot OTCYTCTBYET),
caenatb konuio (NpoaybnmMpoBaTh NpeablayLlee 3HaueHne 3Toro Tara),

BbIYMCNIUTL AeNbTY (AN LUENOUUCTIEHHBIX — apUdPMETUYECKAst Pa3HOCTb MEXAY TEKYLIMM
 NpeablayLnM 3HaYEeHUEM, TaKXKe UCMOb3YEeTCs CO CTPOKOBBLIMM 3HAUYEHMSIMM),

e MPOVHKPEMEHTMPOBATL Npeablayliee 3Ha4YeHne (TONbKO AN LENIOYMCIEHHBIX).

CnoBapeM Ha3blBAETCA K3W, B KOTOPOM XPAHATCA Mpeabiaylme 3HaveHus, MNoSlyyYeHHble
cuctemont. Coziepxxmnmoe cnoBaps copacbiBaeTcs B Havane kaxaoro UDP nakeTa. Tak Kak B OAHOM
UDP-nakeTe oTnpaBnsieTcss ToNbko oAaHO FAST-coobuleHne, TO AenbTa B TakoW peanunsaumu
MCNonb30BaTbCs He byaerT.

11



FAST wabnoH

FAST wabnoH cootBeTcTBYET TUMNY FIX COOBLLEHUS, N OAHO3HAYHO ONpeaensieT NopsAoK Nnonen
B HeM. LLIabnoH Takke Coaep)XMUT CUHTAKCUC, YKa3blBatOLWMIA HA UCMOSb3yeMbli TUM NONSt U METOA
AekoamposaHust. LabnoH 3apgaetca B XML Buge. Kaxpgoe FAST coobuieHne B cBOKO o4epeab

coaepXuT naeHtTudmkaTop wabnoHa, No KOTopoMy byaeT NpoNCXoanTb AEKOANPOBaHME.

MpuMep wabnoHa coobuweHns Market Data — Incremental Refresh (MsgType=X):

135

138

133
140
141
142
143

144

146

<1-— Market Data - Incremental Refresh -->
<template neme="X" id="6" xmlns="http://www.fixprotocol . org/na/ffast/tdf1.1">
<gtring name="MessageType" id="35">
<conatant value="X"/>
</string>
<string name="ApplVerID" id="1128"><copy/></string>
<gtring name="SenderConpID" id="43%"><copy/></string>
<uInt3Z name="MHagSeqlum" id="34"><increments/></ulnt3z>

<ulnte4 neme="SendingTime" id="52"><copy/></ulnttd>

<byteVector name="MezsageEncoding" id="347" presence="optional"s»<default/></byteVector>

<sequence name="CrouplMDEntriesa">
<length neme="HolMDEntries" id="288"/>
<ulnt3Z name="MNUpdatefction" id="273"»<copy/>< ulnt3Z>
<string name="MDEntryType" id="263" presence="optional"»<copy/></string>

<byteVector neme="MDEntryID" id="278" presence="optionzal"><copy/*< byteVector>

<byteVector neme="Symbol" id="55" presence="optional"><copy/></byteVector>
<int3Z neme="RptSeq" id="83" presence="optional"><copy/></int3Zzx

<decimal neme="MDEntryPx" id="270" presence="optional"><copy/>< /decimal>
<decimal neme="MDEntrySizme" id="271" presence="optional"><copy/></decimal>
<ulInt3Z name="MDEntryDate" id="2T72" presence="optional"><copy/></ulnt3ii>

<ulnt3Z name="HDEntryTime" id="273" presence="optional"*><copy/></ulnt3Z>

<byteVector name="TradingSessionID" id="336" presence="optional"><copy/></byteVector>

<byteVector neme="OuoteCondition" id="276" presence="optional"><copy/></byteVectors

<byteVector neme="TradeCondition" id:

<uInt3Z name="OpenCloseSettleFlag" id="286" presence="optional"><default/></ulnt3Z>

<decimal neme="HetChgPrevDay" id="451" presence="optional"s»<copy/*</decimal>

<decimal neme="Yield" id="236" presence="optional"><copy></decimal>

<decimal name="AccruedInterestAmt" id="5384" presence="cptional"><copy/></decimal>
<decimal neme="ChgFromWAPrice" id="5510" presence="optional"»<copy/></decimal>
<decimal neme="ChglpenInterest" id="5511" presence="optional"><copy/></decimsl>
<int3Z neme="TotalNunwOfTrades" id="6133" presence="optional"><copy/></int3Z>

<decimal name="TradeValue" id="6143" presence="opticnal"><copy/¥»</decimal>
<int3Z neme="0fferllbOr" id="3168" presence="optional"s><copy/></int3Z>
<int3Z neme="BidNMbOr" id="3163" presence="optional"><copy/></int3Z>

<decimal neme="ChgFromSettlmmt" id="39750" presence="optional"><copy/></decimal>

<int3Z neme="SumQtyOfBest"” id="108503" presence="optionzl"s><copy/></ int3Z>
<string naeme="0rderSide” id="10504" presence="optional"><copy/></string>
<string name="0rdStatus” id="10505" presence="optional"><copy/></string>
<decimal neme="0OrdBalance" id="10506" presence="optionzl""><copy/></decimal>
<decimal neme="OrdValue" id="10507" presence="optional"><copy/></decimal>

<decimal neme="MinCurrPx" id="1060%" presence="optional"><copy/></decimal>

<uInt3Z neme="MinCurrPxChgTime" id="10510" presence="optional"><copy/></ulnt3Z>

</ seguence>
</template>

277" presence="optional"s<copy/></byteVector>

12



Mpouecc aekoanpoBaHns

Mpouecc AeKoANPOBaHMSI MPOUCXOAMT B CIeAYHOLLE NOCea0BaTENbHOCTY:
LWar 1. TpaHcnopT: KnneHT cucteMbl Nony4YaeT 3akoampoBaHHoe FAST coobuyeHue.
LWar 2. [lekogupoBaHue naketa:

e OnpepeneHune WabnoHa;
e M3BneyeHne GMHApHbLIX 3aKOAMPOBAHHbIX BUT;
e [locTpoeHne COOTBETCTBUS MeXAY MOMydYeHHbIMU BuTaMm 1 nonsamm B WwabnoHe.

LWar 3. [lekoavpoBaHWe nonein: npUMMeHeHe ONepaTopoB A/1sl ONpeaeneHnst 3HaueHu st
Ha OCHOBaHWW WabsnoHa.

LLar 4. NMocTtpoenune FIX coobuieHns

Lar 5. O6paboTtka FIX coobuieHus.

Encoded FIN/FAST
message

Network Transport Layer

_—

Y

Transfer Decoding

L 4

Y

Field Decoding

v

Build FIX message

Y

e 6 & & 6
@ W W

Process FIX Message
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Mpumep FAST-wabnoHa

NoOouh~,Ww

10

11

12

13

14

15

16

17

<template name="X" id="6"
xmlns="http://www.fixprotocol.org/ns/fast/td/1.1”>
<string name="MessageType” id="35">

<constant value="X" />

</string>

<string name="ApplVerID” id="1128"><copy/></string>
<string name="SenderCompID” id="49"><copy/></string>
<ulnt32 name="MsgSeqNum” id="34"><increment/></ulnt32>
<ulnt64 name="SendingTime” id="52"><copy/></ulnt64>
<byteVector name="MessageEncoding”
id="347"presence="optional”><default/></byteVector>
<sequence name="GroupMDEntries”>

<length name="NoMDEntries” id="268"/>

<ulnt32 name="MDUpdateAction” id="279"
presence="optional”><copy/></ulnt32>

<string name="MDEntryType” id="269"
presence="optional”><copy/></string>

<byteVector name="MDEntryID” id="278"
presence="optional”><copy/></byteVector>
<byteVector name="Symbol” id="55"
presence="optional”><copy/></byteVector>

<int32 name="RptSeq” id="83"
presence="optional”><copy/></int32>

<decimal name="MDEntryPx" id="270"
presence="optional”><copy/></decimal>

<decimal name="MDEntrySize” id="271"
presence="optional”><copy/></decimal>

<ulnt32 name="MDEntryDate” id="272"
presence="optional”><copy/></ulnt32>

<ulnt32 name="MDEntryTime” id="273"
presence="optional”><copy/></ulnt32>

NaeHTuduKaTop 1 HasBaHMe WabioHa.

MessageType onpeaeneH Kak TMn AaHHbIx string, ngeHtnomkartop = 35.

ApplVerID onpegeneH Kak TMN AaHHbIX string, naeHtudukatop = 1128
SenderComplD onpegeneH Kak TMN AaHHbIX string, naeHTudukatop = 49
MsgSegNum onpegeneH Kak TN AaHHbIx unsigned integer, naeHtTnduKatop = 34
SendingTime onpeaeneH Kak TMN AaHHbIX unsigned integer, ngeHtTuoumkaTop = 52
MessageEncoding onpegeneH Kak Tun gaHHbIx byte vector, naeHtuoukatop = 347

Onpeaenenune penuTtuHr rpynnbl MDEntries. 'NoMDEntries' nokasbiBaeT KOAMYeCTBO
NOBTOPAIOLLMXCA /IEMEHTOB.

MDUpdateAction onpeaeneH Kak TMn AaHHbIX unsigned integer, naeHtudukatop = 279
MDEntryType onpeaeneH Kak TUN AaHHbIX string, naeHtudukaTop = 269

MDEntryID onpegeneH Kak Tun gaHHbIx byte vector, naeHTndmKaTop = 278

Symbol onpeaeneH Kak TMn gaHHbIx byte vector, nageHtndumkatop = 55.

RptSeq onpeaeneH Kak TN AaHHbIX signed integer, naeHTudmKaTop = 83

MDEntryPx onpegeneH Kak TMn gaHHbix decimal, naeHtudpukatop = 270

MDEntrySize onpeaeneH Kak Tun gaHHbix decimal, naeHtndukatop = 271

MDEntryDate onpeaeneH Kak TMn gaHHbIX unsigned integer, naeHTuduKaTop = 272.

MDEntryTime onpeaeneH Kak TMn AaHHbIX unsigned integer, naeHTMdUKaTop = 273



18

19

20

21

22

23

24

25

26

27

28

29

30

31

32

33

<byteVector name="TradingSessionID"”
id="336"presence="optional”><copy/></byteVector>
<byteVector name="QuoteCondition” id="276"
presence="optional”><copy/></byteVector>
<byteVector name="TradeCondition” id="277"
presence="optional”><copy/></byteVector>
<byteVector name="0OpenCloseSettIFlag”
id="286"presence="optional”><copy/></byteVector>
decimal name="NetChgPrevDay” id="451"
presence="optional”><copy/></decimal>

<decimal name="AccruedinterestAmt”
id="5384"presence="optional”><copy/></decimal>
<decimal name="ChgFromWAPrice” id="5510"
presence="optional”><copy/></decimal>

<int32 name="TotalNumOfTrades” id="6139"
presence="optional”><copy/></int32>

<decimal name="TradeValue” id="6143"
presence="optional”><copy/></decimal>

<decimal name="Yield” id="236" presence="optional”><copy/></decimal>
<int32 name="0fferNbOr” id="9168" presence="optional”><copy/></int32>
<int32 name="BidNbOr” id="9169” presence="optional”><copy/></int32>

|H

<string name="0rderSide” id="10504"
presence="optional”><copy/></string>

<string name="0rderStatus” id="10505"
presence="optional”><copy/></string>

<decimal name="MinCurrPx” id="10509"
presence="optional”><copy/></decimal>

<ulnt32 name="MinCurrPxChgTime”
id="10510"presence="optional”><copy/></ulnt32>

TradingSessionID onpeaeneH Kak Tn gaHHbIX byte vector, naeHtudumkatop = 336

QuoteCondition onpegeneH Kak TMn gaHHbIX byte vector, ngeHTnduKkaTop = 276

TradeCondition onpeaeneH Kak TMn gaHHbIx byte vector, ngeHtudukatop = 277

OpenCloseSettIFlag onpegeneH Kak TMn gaHHbIx byte vector, ngeHtudumkaTop = 286

NetChgPrevDay onpegeneH Kak TMn gaHHbix decimal, naeHtuoumkatop = 451.

AccruedinterestAmt onpeaeneH Kak Tun gaHHbix decimal, naeHtuoumkaTtop = 5384

ChgFromWAPrice onpegeneH Kak Tmn aaHHblx decimal, ngeHtudumkarop = 5510

TotalNumOfTrades onpeaeneH Kak TMn aaHHbIX signed integer, naeHtudmkatop = 6139
TradeValue onpegeneH Kak Tmn gaHHbIx decimal, naeHtudukatop = 6143

Yield onpeaeneH Kak TMn gaHHbix decimal, naeHtuomkaTop = 236

OfferNbOr onpezeneH Kak TMn AaHHbIX signed integer, naeHTndukatTop = 9168
BidNbOr onpegaeneH Kak TMn gaHHbix signed integer with identifier = 9169

OrderSide onpegeneH Kak TMN AaHHbIX string, naeHTndukatop = 10504.

OrderStatus onpeaeneH Kak TUN gaHHbIX string, naeHtTudmkaTop = 10505

MinCurrPx onpegeneH Kak Tun gaHHbix decimal, naeHtndukatop = 10509.

MinCurrPxChgTime onpegeneH Kak TMn gaHHbIX unsigned integer, naeHtudukatop =
10510.
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OcHoBHble noTokn UDP

B ocHoBHbIx noTokax (Statistics, Orders, Trades — Feed A n Feed B) B pexxume multicast no
npotokony UDP pacnpocTpaHsaoTca crieaytowme pblHOYHbIE AaHHbIE:

e B noToke Statistics — CTaTUCTMKaA pbIHKa;

e B notoke Orders — 06HOBNEHMSA Tabnuubl 3as1BOK;

e B notoke Trades — 06HOBNeHWs Tabnnubl CAENOK;

e B notoke Instrument Status — 06HOBNEHMS cTaTyca (PMHAHCOBbIX NHCTPYMEHTOB.

Bce nepeuncneHHble NOTOKWM TpaHciupytoTcs no npotokony UDP multicast. Kaxkabii noTok
TpaHCcMpyeTcss Ha oTtaenbHoM multicast-agpece. B cooTBeTcTBYlOWMX NOTOKax A u B
TPaHCIMPYIOTCA  MAEHTUYHblE coobuenuns. [ybnupoBaHne obecneymBaeT CTaTUCTUYECKOE
CHWXeHue BeposATHOCTU noTepb UDP-nakeToB.

MoTtokn Instrument Definitions

B notokax Instrument Definitions (Feed A n Feed B) c ¢uKcMpoBaHHOMW NEPUOANYHOCTbBIO
paccbIaTCca  OnucaHns  (UMHAHCOBLIX WMHCTPYMeHTOB B Buae FIX-coobuweHnun Security
Definition (d), 3akoanpoBaHHbIX B hopMmaT FAST. OaHO coobLieHre coaepXXuT onncaHne ogHoro
(PMHAHCOBOrO MHCTPYMEHTA.

Mpumep coobLieHus:

8=FIXT.1.1/9=400]35=d|1128=934=1551[460=5423=2911=1572 | 49=KASE | 55=VVRSBP | 48=RUO0CAQ
DPG75|22=4|461=EPXXXX|167=PS|107=Voronezh EnergoSbyt.Comp(pref)|15=RUB|120=RUB[5217=2-
01-55029-

E[5385=FOND/969=0.001|5508=0.47595=18716678|350=54 | 351=«BopoHe.3Hepzoch.kommn» OAO
an[5382=20/5383=BopoH3HCON|52=2011050308:29:32.968|870=2[871=27|872=3[871=8[872=0[131
0=1/561=1/1309=1/336=SMAL[10=000/

lpumeyarme: kaxpas ueHHas 6ymara (ter 55 'Symbol') MoxeT ToproBaTbCsi B pa3fivyHbIX
pexuMax, oTauMyalowmxca npasunamu. Ter 336 coaepXWUT KoA pexuma Topros. [ns Kaxxaon
LIeHHON 6yMary MoryT 6biTb AOCTYMNHbI HECKONBKO pexmnMoB <Board>. Kaxayto KoMOuHaLuio
TeroB 55 n 336 B Security Definition cneayer paccMaTpuBaTb Kak OTAENbHbIA OOLEKT C
OTAE/bHbIM NMOTOKOM OOHOBNEHUIN PbIHOYHbLIX AAHHBIX.



MoTokn Market Statistics, Orders, 1 Trades

Cnepyiowme pbiHOYHbIE AdHHbIE PACNPOCTPAHAKTCA B OTAENbHbIX NOTOKaX:

e [loToku Statistics (A 1 B) — nepeaaoT pbIHOYHYIO CTAaTUCTMKY, O6HOBNEHNS 13 Tabnuupl
SECURITIES. Buabl o6HoBneHui: Add, Change, u Delete. 2neMeHTbl PbIHOYHbIX AAHHbIX:

'0' (KOTMPOBKM Ha NOKYMKY);

'1' (KoTMpPOBKM Ha NpoaaKy);

'2' (MHbopmaLma nNo nocneaHeln caenke);

'3' (CNncok nHaeKcos);

'4' (LleHa oTKpbITUA/LEHa NepBoit caenkn);

'5' (LleHa 3aKkpbiTA/UEeHa nocieaHen caenKkm NpeablayLwero AHA);

'7' (MaKkcumanbHas ueHa caenku);

'8' (MMHMMaNbHan LEHA CAENKN);

'9' (CpeaHeB3BelLEHHbIe LieHbl);

'A' (OucbanaHc);

'B' (O6bembl caenok);

'J' (MycToi cHanwoT);

'N' (MaKkcmanbHan LieHa cnpoca B Te4eHue ceccuu);

'0' (MMHMMaNbHaA LeHa NpeasoKeHna B TEYEHNE CECCUM);

'Q' (PacyeTHas LeHa ayKUMoHa);

'W' (LLeHa ayKuMOHa 3aKpbITUs);

'c' (O6bEM ayKLMOHa 3aKpbITUA);

'e' (3anpeT HeobecneyeHHbIX TOPros);

'i' (Cnpoc ceccum);

'I' (MpeanoxkeHue ceccumn);

'h' (LleHa npeaToprosoro nepnoaa);

'k' (LleHa nocneToprosoro nepuoaa);

'I' (PblIHOYHas ueHa 2);

'm' (PbIHOYHAA UeHa);

'0o' (OdpnumanbHana LeHa OTKpbITUSA);

'p' (OdmumanbHas Tekywan LeHa);

'q' (Mpu3HaBaemas KOTUPOBKaA);

'r' (OdnumanbHas LeHa 3aKpbITHA);

'v' (CoBOKyMHbIN cnpoc);

'w' (CoBOKynHOE npeanoxKeHue);

's' (LleHa ayKUMOHa KpYyNHbIMM NakeTamu);

'x' (O6bem ayKLMOHA KPYMHbIMM NaKeTaMu);

'y' (HakoniieHHbIV KyNOHHbIM A0X04 Ha ATy pPacyeTos, B TEHTE, B NepecyeTe Ha eauHULY
$MHAHCOBOro MHCTPYMEHTA);

'u' (Qropauyus).

e [lotoku Orders (A 1 B) — nepeaatoT 06HOBNEHUS CNNCKA aKTUBHbIX 3as5BOK pblHKa. Buapbl
obHoBnenni: Add, Change, u Delete. SnemMeHTbl PbIHOYHbIX AAHHBbIX:

'0' (3as1BKa Ha NOKYMKy);

'1' (3asBKa Ha npoAaaxy);

'f' (pbIHOUHAA 3aABKa Ha MOKYMKY B ayKLMOH OTKPbITUA/3aKpbITUA);
'g' (PbIHOYHAA 3aABKM HA MPOAAXKY B ayKLMOH OTKPbITUA/ 3aKpbITUA);
'J' — HeT AaHHbIX.
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e [lotokn Trades (A u B) — nepenatoT o0bHOBNEHUS u3 Tabnuubl CAENOK pbiHKA. Buabl
ob6HoBnenni: Tonbko Add (MDUpdateAction(279) =0). nemMeHTbl pbIHOYHBIX AaHHbIX:

'z' (Bce caenkun/cnncok obesnnyeHHbIX CAENO0K);
'J' — HeT AaHHbIX.

[aHHble pacnpocTpaHsatoTcs B Buae FIX-coobuieHnn Market Data — Incremental Refresh (X),
3akoampoBaHHbIX B ¢opmat FAST. Kaxpoe coobuieHve MoXeT coaepaTb OBHOBNEHMs no
HECKOMbKNUM (ODMHAHCOBbLIM MHCTPYMEHTaM.

e [loToku Instrument Status (A v B). [py1 N3MEHEHMM TOProBoOro cratyca UHCTPYMeHTa B
3TM NOTOKM OTNpaBnsieTcss coobuieHune Security Status (f).

lNoTokun Recovery

B notokax Recovery (Statistics, Orders, Trades, Instrument Status) B pexume multicast no
npotokony UDP ¢ duKcMpoBaHHON NEepuANYHOCTBIO PACnpPOCTPAHSAIOTCS TEKYLUME CH3MWOTHI
COOTBETCTBYIOLWMNX AaHHbIX B Buae FIX-coobueHnin Market Data — Snapshot/Full Refresh (W),
3aKoaMpoBaHHbIX B opmat FAST. Kaxpoe coobuieHve coaep>uT MHGOpMaumio no oaHOMY
MHCTPYMeHTY. MHdopMaums BKIOYAET TeKyLMIA TOProBbl CTATyC WMHCTPYMEHTa U Tekyllee
COCTOSIHME CcoeanHeHus ¢ TOProBOW CUCTEMOMN.

KnneHtam He PEKOMEHAYETCA CNnywaTb 3TW NOTOKUW NOCTOAHHO. K HuM Heobxoammo
noaKNto4yaTbCA TOJNIBKO B Cly4ae HeobXxoANMOCTN BOCCTAHOBUTb nponyLweHHYro B OCHOBHbIX
NOTOKax VIHd)OpMaLI,VIIO. lNocne BOCCTaHOBEHUS KIIMEHTY PEKOMEHAYETCA MPEKPATUTLb CNyLWaTb
AaHHbIE NOTOKMU.

CoobueHuns Trading Session Status 1 HeartBeat
Mpn N3MEHEHUN COCTOSIHUSI COEANHEHUSI C TOPrOBOWM CUCTEMOMN B COOTBETCTBYOWME UDP-noToku
MHKPEMEHTaNbHbIX 0BHOBNIEHMI oTnpaBnsieTcss coobueHne Trading Session Status (h).

Mpw OTCYTCTBMM OBHOBNEHWI UK NPU Nay3e MeXAy UMknamm nybnvkaumm cooblieHni recovery
B noTokax UDP multicast nybnukytotcsa coobenns Tuna Heartbeat ¢ nepmogom 1 cekyHaa.

CoobuieHunsi HeartBeat n Trading Session Status yBenvMumBatoT NopsiAKOBbIE HOMEPA COOBLLEHWI
(Tar 34).
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Ceccun ans 3anpoca NpornyLeHHbIX coobLueHnn no TCP

[laHHbIi CepBUC MO3BOJIAET K/MEHTY 3amnpoCuUTb NeEpPecbinky Habopa COObLLEHMII B 3alaHHOM
AVanasoHe HOMEPOB, Ye ony6MKOBaHHbIX B 0AHOM 13 UDP-NoTOKOB.

Ans 3anpoca FAST coobuieHnid knnmeHT oTkpbiBaeT TCP coeanHeHne u 3ateM uHuummpyet FIX
ceccuto, oTnpasnss coobleHne Tuna Logon. 3anpoc FAST coobuieHuin oTnpasnseTcs B Buae FIX-
coobueHns Market Data Request (V). B 3anpoce KAMEHT yKkasblBaeT AManas3oH MopsiAKOBbLIX
HOMEpOB ANs1 NEPEeChIIKN, a Takxke naeHTudmkatop UDP-NOTOKa, M3 KOTOPOro 3anpallnBaeTcs
nHdbopmauus. [onyckaeTcs TONbKO 0AMH 3anpoc.

[aHHble 3anpawunBaemMblx FAST-coobLieHM OTNpaBnsOTCA KAMEHTY C Tow e TCP-ceccuw.
AnunHa kaxxaoro coobuieHnst B TCP NoToke AaHHbIX NepefaeTcs Kak 4-6aMTHOe YMcio B Havane
KaXkaoro coobLieHns:

Message Template
> PMAP ]
length 1D Sge
w W W W
4 bytes N bytes N bytes
L v FA ”
Message length FAST-message

Mo 3aBepweHuto oTnpaBku cooblweHni Market Data Multicast oTnpaBnsier knueHTy FAST
coobueHne Logout 1 oxungaeT otBeTHOro FIX coobwenunst Logout. MNMocne 3asepLueHns FIX ceccum
TCP coeavHeHne 3aKpbiBaeTCS.

[laHHbIN CepBUC KIMEHT AOMHKEH MCNOMb30BaThb JIMWb B ClyYae NponyckoB HE6ONbLWOro ymcna
COObLLUEHNIA OAHOBPEMEHHO B ABYX KOMWsAX. [Ns OrpaHUYeHust Harpy3kvM Ha noacuctemy TCP
Replay u ceTteBoi TCP TpaduK, NPUMEHSIOTCS OrpaHUYEHNS Ha:

e MakcManbHOe KOMMYECTBO COOBLLEHMI, KOTOPOE MOXET YyKasaTb K/MEHT B 3anpoce
Market Data Request (V). 3anpoc 60nbLIero Yncna coobLeHNA OTBEPraeTcs.

e MakcuManbHOEe KOSIMYECTBO OAHOBPEMEHHbIX TCP ceccui, OTKpbIBAaeMbIX C oaHOrO IP
agpeca knveHTa. MonbiTka YCTaHOBUTbL 60MbLUEE YMCNO OAHOBPEMEHHBIX COEAMEHUN
OoTBepraeTcs.

e MakcmanbHoe uncno TCP coeanHeHu B AeHb Anst ogHoro IP aapeca. Mocneaytolme
3anpockl COEAVHEHUA OTBEpPratoTCs

e Bpemsa oXuaaHuUs BXOASLUMX COOBLUEHWA OT KAMeHTa. [pyv MpPEBbLILEHNM BPEMEHM
oXxXugaHua TCP coeguHeHne 3aKpbiBaeTcs.

e MakcuManbHOe KONMMYECTBO OAHOBPEMEHHO YCTaHaBAMBAaeMblX TCP  COeAMHEHWI.
MonbITKM YCTAaHOBUTL 6OJbLUEE YAC/IO COEANHEHUI OTBEPratoTCS.
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BocctaHoBneHue NnponyLweHHbIX AaHHbIX

HaHHble Bo Bcex UDP-NoTokax pacnpocTpaHatoTca B ABYX 3k3emnnsipax (A n B) Ha AByX pasHbIX
multicast-agpecax. KnuneHTy pekomeHayeTcs obpabaTtbiBatb 0b6a notoka B BuAYy
HerapaHTMpoBaHHOCTK aocTtaBkn UDP-nakeTos.

MOXET CyunTbCsl TaK, YTO OByayT yTepsiHbl NakeTbl U3 060MX MOTOKOB, B 3TOM C/ly4ae HY>HO
BOCMO/1b30BaTbCsl NPOLIEAYPOV BOCCTAHOBNEHNS! AAHHbIX.

MOHATb, YTO COOBLLEHNE YTEPSIHO MOXKHO MO MPOMNYCKaM B NOPSAKOBbLIX HOMepax coobLueHnn 34-
MsgSegNum wnn No MponyckaMm B HOMEpax WMHKPEMeHTaslbHbiX 0bHOBNeHu 83-RptSeq. 3To
O3HAYaeT, YTO PbIHOYHbIE AaHHblE 60NbLUE HE AOCTOBEPHbI, U KIMEHT NOMYYaET UX HE B NOSTHOM
obbeme. HeobxoaMMo BOCMONb30BaTLCA NPOLIeAYpPON BOCCTaHOBNIEHMS.

Market Data Multicast npenocraBnsieT HECKOIbKO MEXaHU3MOB AN BOCCTAHOB/IEHWUS AAQHHbIX.
PekoMeHayeTcs B nepBylO o4yepeab MCNosb30BaTb MOTOKM Recovery. BoccTtaHoBneHve npu
nomowwm TCP-coeanHeHMst AOMYCKAeTCs TOMbKO Ansl MPOMyCKOB HEGOMbLUMX YMCEN COOOLLEHMN
OLHOBPEMEHHO B ABYX KOMUSIX NOTOKOB.

BoccTtaHoBneHve nponyLweHHbIX AaHHbIX U3 NOTOKOB Recovery (UDP)

BoccTaHoBNEHNWE NpONyLLEHHbIX AaHHbLIX U3 MOTOKOB Recovery MOXeT 6blTb MCMOMNb30BaHO AJist
nonyyeHust 60nboro 06bEMa NOTEPSIHHBIX AaHHLIX U AN MOAKIOYEHUS NOC/e CTapTa TOProB..
B notokax Recovery yepe3 (hMKCMPOBAHHLIA MHTEPBAN BPEMEHWU PACpPOCTPAHSIIOTCA CHAMLOTHI
PbIHOYHBIX AAHHbIX.

B kaxaoM coobweHun Market Data - Snapshot/Full Refresh (W) Tar 369-
LastMsgSegNumProcessed cootsetctByeT Tary 34-MsgSegNum coobuweHns Market Data —
Incremental Refresh (X) B coOTBETCTBYIOLWLEM NOTOKE, OMy6/IMKOBAaHHOMY Ha MOMEHT CO34aHus
CH3MWOTa ANS AaHHOMO MHCTPYMEHTa.

Homep 06HOBNEHMS KaXAOro MHCTPYMEHTa, coaepxkawmnca B Tare 83-RptSeq coobuieHus
Market Data — Snapshot/Full Refresh (W), coOTBETCTBYyeT HOMepy WHKpEMEHTaNIbHOro
obHoBNeHus, cofepxalwerocs B Tare 83-RptSeq cootseTcTBytowero MDEntry nocneaHero
coobweHns Market Data — Incremental Refresh (X), BKIOYEHHOMO B A@HHbIA CHAMLLOT.

[laHHble MO WMHCTPYMEHTY B KaHafe WHKPEMEHTalbHbIX OOHOBMIEHWMN CnefyeT cuMTaTb
aKTyasbHbIMW C TOrO MOMEHTA, Kak HOMep OBHOBNEHMS 3TOro MHCTPyMeHTa B Tare 83-RptSeq
coobuieHns Market Data — Incremental Refresh (X) ctaHeT 6onbLue 3TOro HoMepa B aHasIorMYHOM
Tare coobueHns Market Data — Snapshot/Full Refresh (W) ans 3Toro MHCTpyMeHTa.

Takke faHHble MO WMHCTPYMEHTY B KaHane WHKpeMeHTaNbHbIX OBHOBMEHUMA MOXHO CYMTaTb
aKTyanbHbIMM C TOMO MOMEHTa, KaK MOpsiAKOBbIM HoMep coobuweHuss Market Data —
Incremental Refresh (X) cTaHeT 6onble 3HadeHus Tara 369-LastMsgSeqNumProcessed
coobueHnsa Market Data — Snapshot/Full Refresh (W) no aToMy MHCTpYMEHTY.

HyMepaums coobLueHnin B KaXXAOM LMKIE OTMPaBKM CHIMWOTOB HaumHaetcs ¢ 1. MoatoMmy Bce
CH3MWOTLl CeayeT CcYuTaTb MOJSTlYYEHHbIMW, KOTAa MPUXOAWUT COODLLEHWE C MOPSAKOBbLIM
HOMEPOM 1, KOTOPOE OTHOCUTCS K CIEAYIOLLEMY LINKITY.

Tar 7944 — RouteFirst 3HaueHneM Y oTMeyaeT nepBoe cooblieHne B CHenwoTe No AaHHOMY
WHCTPYMEHTY.

Tar 893-LastFragment 3HauyeHueM "Y' oTMe4vaeT nocnegHee cooblleHre B CHIMWOTE No AaHHOMY

MHCTPYMEHTY. [lO3TOMY CH3MWOT MO WHCTPYMEHTY CrieayeT cyuTaTb MOSyYeHHbIM, Koraa
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nony4eHo coobueHne c 893-LastFragment = 'Y' (C yyeTOM OTCYTCTBMSI MPOMYCKOB MO Tary
sequence number). KoCBEHbIM MPWU3HAKOM MOSyYEHUSI MOSIHOrO UMKAA CHarLWOoTOB SBNSETCS
COOTBETCTBME KONMMYECTBA MOoJTyyYeHHbIX cHanwoToB Tary 911 TotNumReports 3 notoka IDF.

Takum 06pas3oM, Npu Hayane npoCNyLIMBAHUA B CEpeAMHEe UMKIA CHEMLIOTOB MMEETCs
BO3MOYXHOCTb MOIy4MTb BEPHbIN CHEMWOT MO MHCTPYMEHTY Kak Habop cooblieHui OT NepBOro
coobleHusa ¢ 7944=Y po nocneaHero c 893="Y".

MNoka uWAér nonyyeHME CHaMNwoTa, KIAMEHT AO/MKEH HaKanjimBaTb cooblieHnss n3 KaHana
MHKPEMEHTAJIbHbIX O6HOBJ'IeHVIl7I, YyTOObI NPUMEHUTb UX NOCNE Noay4YeHU4a CH3MLWOTa.

MocneaoBaTeNbHOCTb LWAroB Npy BOCCTAHOBNEHUWN COOTBETCTBYET LaraM 4 — 7, NpUBEAEHHBIM B
pasgene MoakioYeHre nocne ctapta TOProBol CUCTEMBI.

Mocne BOCCTAHOBIEHNS NPOMYLLEHHbIX COOBLIEHNI KTMEHTY cneayeT NpekpaTuTb CylwaTb NOTOK
Recovery, 4Tobbl He NeperpyaTb CBOK CETEBYH UHDPACTPYKTYpY.

lMpouecc BocCTaHOBNEHUSA AaHHbIX

MNpouecc BOCCTAHOBMEHMS 3aTparMBaeT TOSIbKO MOTOKM C MNPOMYLLEHHBIMA COOBLLEHUSIMM.
OcTanbHble NOTOKM MOryT 6bITb 06paboTaHbl ABYMSI COCO6aMun: OHM MOryT BbITb MepeMelLEeHb! B
ouyepeapb, 40 TeX Nnop, Noka He 6yayT Nony4yeHbl BCe NaKeTbl U3 NOToKa Recovery, nMb6o oHM MOryT
6bITb 06paboTaHbl NapannenbHO C NOToKaMu Recovery.

lNepeMellieHre NakeToB B o4epesnb

JlaHHbIA NpOLECC NPUMEHSIETCS K COODLLUEHMSIM M3 NMOTOKOB OOHOBNEHWUI BO BpeMsi 06paboTku
NakeToB M3 notoka Recovery. Bo u3bexaHwe HaKoONMeHUs CAMWKOM 60MbLIOro Koamvyectsa
NMakeToB B oyepean pekomeHayeTcs obpabaTtbiBaTb 0OO6HOBNEHMS Cpa3y Xe, Kak TOSMbKo byaeT
MOMyYEH COOTBETCTBYHOLLMM UM CHIMLLOT.

e OnpenenuTb NOTOK, B KOTOPOM MPONyLLEHO coobLueHue;

e [lonyuynTb M NONOXUTb B 04Yepeab COOOLLUEHMSI M3 MOTOKOB OOHOBMIEHWN;

e [lonyunTb CH3MNWOTHLI M3 MOTOKA Recovery, KOTOPbIN COOTBETCTBYET NMOTOKY OOHOBNEHWUM
C NPONYyLUEHHbIM COOBLLEHNEM;

e [poBepUTb YTO BCE HYXXHbIE CHIMLIOTHI bl NOMYYEHbI:

o [lopsiaKoBbIM HOMEpP COOOLUEHWI B LMKIE CHIMWOTOB HayuHaeTcs ¢ 1. YTobbl
onpeaennTb KOHEL UMKAQ, HY)XHO A0XAATbCA cneayouero coobueHuns ¢ 34-
MsgSegNum = 1;

0 CHanwoTbl B MOTOKax Recovery OTNPaBAsilOTCA B TakOM >Xe MOpsAKe, Kak U
ONUCcaHUsa MHCTPYMEHTOB B NoToKax Instrument Definitions. Mo 3HadyeHnio 7944=Y
onpegensieTca nepBoe cooblieHne B Habope COOBLIEHM CO CHEMWOTOM Mo
WHCTPYMEHTY, @ MO 3HauyeHutio 893=Y - nocnegHee coobuleHne Ans AaHHOro
NHCTPYMEHTA;

e 3abpaTb U3 o4epean Bce COObLLEHNS, B KOTOPbIX:

0 3HayeHne  34-MsgSegNum  6onblle  MWHUMANbLHOrO  3HayeHuss  369-
LastMsgSegNumProcessed coobuwieHunsi Market Data — Snapshot/Full Refresh (W)
B MOJIHOM LMKJIE CHEMLWOTOB MO BCEM MHCTPYMEHTaM,;

Nnn

0 3HauyeHue 83-RptSeq n3 coobueHns Market Data Incremental — Refresh (X) ans

[AHHOrO MHCTpyMeHTa 60nblue, YyeM 3HadveHne 83RptSeq 13 CHIMWOTA.
e [1poaomkuTb NonyyeHne 06HOBNEHWI.
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MapannenbHas ob6paboTka

[aHHbIN npoLueCC NO3BOMAET OCYLUECTBNATL MOJIy4EHUNE 0o6HOBNEHWI MO MHCTPYMEHTAM WU
OAHOBPEMEHHO BOCCTAHOB/IEHUE MPONYLLEHHbIX AaHHbIX.

e OnpenennTb NOTOK, B KOTOPOM MPONyLLEHO coobLueHue;

e [lonyyaTb 06HOBNEHUS, N, BO3MOXHO, MPOMYLUEHHbIE AaHHble OBHOBATCS WM MOTEepsoT
AKTYanbHOCTb;

e [lonyunTb CHIMLWOTLI M3 NOTOKA Recovery, KOTOPbIA COOTBETCTBYET NMOTOKY O6HOBNEHUM
C NponyLeHHbIM coobLyeHneM;

e /1N KaXkaoro MHCTpyMeHTa:

0 CpaBHuTb 3Ha4yeHne 369-LastMsgSegNumProcessed M3 CH3MWOTA CO 3HAYEHUEM
34-MsgSeqNum un3 obHOBNeHus, 1 ybeantbcs, 4To 34-MsgSegNum He MeHbLUE;
nnn

0 CpaBHuTb 3HayeHue 83-RptSeq K3 cHaMwoOTa CO 3HayeHveMm 83-RptSeq w3
obHoBNeHus, 1 ybeanTbcs, UTO 3HayYeHne 83-RptSeq 13 06HOBNEHUSI HE MEHbLLE;

e [1poaomKkuTb NosyyeHme 06HOBNEHWN.

NHKpeMeHTanbHble 06HOBNEHNS MHCTPYMEHTA

CoobLieHNss U3 MOTOKOB C OGHOBMEHWSIMM COAEPXaT HoMepa OGHOBNEHMIA ANA KaXaoro
MHCTpyMeHTa (tag 83-RptSeq). B kaxxaoi NMOBTOPSAIOLLENCS rpynne 3/1EMEHT PbIHOYHbBIX AAHHbIX
COEPXKUTCS HOMEP MHKPEMEHTAIbHOro 06HOBNEHUS MHCTpyMeHTa (tag 83-RptSeq).

KNMeHTbI MOryT OTCNIEXMBATh MNOPSIAOK HOMEPOB MHKPEMEHTAsIbHLIX OOHOBNEHWUI ANst BLICTPOro
obHapy»XeHns Nponycka coobLeHNIA.

e Ecnu nopsipok HomepoB 83-RptSeq HapyLleH, 3TO roOBOPUT O TOM, YTO YacCTb PbIHOYHbIX
AbIHHbIX MO MHCTPYMEHTY 6blna NponyLleHa;

e Ecnu nopsipok HomepoB 83-RptSeq He HapylweH, 3TO roBOpUT O TOM, YTO [aHHbIE MO
WHCTPYMEHTY BEPHbI U aKTyaslbHbl.

BoccTaHoBieHre rno MHKpeMeHTabHbIM obHOBNEHMAM

Kak npaBuio, KAMEHTbl AOMKHbI OTCMEXMBATb COCTOSAHME [aHHbIX MO KOTUpoBKaM. Ho,
BO3MOXXHO, Mpn NoTepAX AaHHbIX MHKPEMEHTA/IbHbIE obHOBNEHNS nydule no3sBonAaTt OTO6pa3MTb
dKTya/lIbHOE COCTOAHUE KOTUPOBOK AdaXXe 6e3 HeobxoaMMoCTH o6pau.|,aTbc9| K npoueaypam
BOCCTAHOB/IEHUS. DTOT [MpoOUEeCcC Ha3blBAaeTCd BOCCTAHOB/IEHWEM O WHKPEMEHTasIbHbIM
obHoBNeHMAM. NS NUKBUAHBIX MHCTPYMEHTOB 6onbLias BEPOATHOCTb 6bICTpOFO obHOBNEHMS
AOaHHbIX U, KaK CNeEACTBUE, 6bICTpaFI noTeps akTyaJibHOCTU NponyLWweEHHbIX AdHHbIX.

BoccTaHoBeHve nponyLweHHbIX AaHHbIX No TCP-coeanHeHuto

BoccTraHoBneHMe pAaHHbIX, MpONyleHHbIX B noTokax Statistics, Orders, Trades, MOXHO
BbINOJTHUTb, 3anpocuB Mx Nno TCP coeanHeHunto. [aHHbIA Crocob BOCCTAHOB/IEHNS HE SIBNSIETCA
BbICOKOMPON3BOANTENbHBIM, €0 CIeAyET UCMO/b30BaTb TOMbKO B KPalHEM Crlydae U TONIbKO ANS
3anpoca Hebo/bLIOro KONMMYECTBa NPOMYyLLEHHbIX CO0bLEeHNI. KonmyecTBo coobLleHni, KOTopoe
MOXeT 6bITb 3anpoweHO KIMEHTOM 3a OAHO MOAK/YEHMe, 3afaéTCS B KOH(MUIypaLMOHHOM
aiine cepeepa Market Data Multicast.
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[nsa 3anpoca NponyLUeHHbIX AaHHbIX KIMEHT OOMKEH BbIMONHUTL cneayowme [AENCTBUS:

e YcraHoBuTb TCP-coeamHeHue c cepeepoM Market Data Multicast;

e OTnpaBuTb cepBepy FIX-coobuieHne Logon(A). B cnyyae ycnelwHon aBTopm3anmm, cepeep
oTBeTUT FAST-coobLieHreM Logon(A). B kauecTBe 3HaueHui TaroB 553 (username) n 554
(password) ncnonb3yetcs ogHa u3 nap userO\passO, userl\passl, user2\pass2;

Mpumep: 8=FIXT.1.1/9=94]35=A|49=SimpleClient | 56=KASE | 34=1 | 52=20150530-
11:01:44/98=0/108=10/553=user0|554=pass0/1137=9/10=078

e Otnpaeutb cepepy FIX-coobuweHne Market Data Request (V), B KOTOPOM HeobxoaMMO
yKazaTb:
o WpeHtudmkatop UDP-NOTOKA, M3 KOTOPOro 3anpallnBaloTcs CoobLeHns — B Tare
1180-ApplFeedID;
0 /[lManasoH NopsiAKOBbIX HOMEPOB 3anpaluvMBaeMblX COOBLIEHMI — B Tarax 1182-
ApplBeginSeqNo 1 1183-ApplEndSegNo.

lMpumep:
8=FIXT.1.1/9=91|35=V[1128=9]49=SimpleClient | 56=KASE | 34=2 | 52=20150530-
11:01:44]1180=0LR[1182=1000/1183=1400/10=077]

CepBep 06pabaTbiBaeT TOIbKO OANH KOPPEKTHBbIN 3anpoc Market Data Request (V) oT knveHTa.
Ecnn 3anpoc KoppekTeH, TO cepBep OTMPaBASET KAMEHTY 3anpoweHHble FAST cooblieHns ¢
MOPSIAKOBLIMM HOMEpaMK, Mo KOTOPbIMM 3TU COOBLLEHUS M3HaYanbHO 6blav onybamMkoBaHbl B
COOTBETCTBYIOLLEM MOTOKE.

MNocne oTnpaBku oTBeTa cepsep oTnpasnseT FAST coobuieHre Logout.

Ecnn 3anpoc HekoppekTeH, TO cepBep oTtnpasnseT coobuweHne FAST Logout € ykasaHueM
NPUYNHBI OTKa3a.

Ecnn cepeep He nonyuut Market Data Request (V) B TeuyeHue onpeaenéHHOro WHTepBana
BpeEMeHM nocne ayTeHTuduKaumm, To cepeep otnpasnseT coobueHne FAST Logout ¢ ykazaHueM
NPUYNHBI 3aBEPLLEHMS CECCUM.

Mocne otnpaBku coobueHns Logout cepeep oxuaaeT oTBeTHOro coobueHnst Logout.

TCP coeanHeHWe 3aKpblBAeTCA MOCNe MoNyYeHUst OTBETHOMO COOBLLEHUSt UKW MO UCTEYEHUU
MHTEpBasa oXuaaHus.

llpumedarHme: HeoTnpaBka OTBETHOMO coobleHns Logout cumTaetcss HeHopMasbHbIM
NoOBEAEHUNEM.
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My6nunyHbiv FIX nHtepdenc

Onucanne nHTepdenca 6asmpyetcs Ha cneundukaumm npotokona FIX (Financial Information
Exchange, http://fixprotocol.org/) Bepcumn 5.0 SP2. lMpeanonaraeTcs, YTO YMTaTesb YXKe 3HAKOM
C OCHOBaMW 3TOro NPOTOKONa.

CucTeMOM MCNONb3ylOTCS TOMbKO Te coobueHns (rpynnbl) M MX MONs, KOTOPble OMWCaHbl B
AaHHOM nyb6nnyHoM uHTepdelice. Cneayet 06paTUTb BHUMAHWE, YTO MONS, NPUCYTCTBYHOLWME B
craHpgapte 5.0 SP2 (obsizaTenbHble M He o0bs3aTenbHble), HO He nepeyncrieHble B AAHHOM
ny6nn4yHoM uHTepdence, cUMTaloTCs Heobs3aTeNbHbIMU U UIHOPUPYIOTCS Bupxxen. 3HaueHus
nonen, NpUCyTCTBYIOLUME B CMMCKE AOMYCTUMbIX 3HadeHWM B cTaHaapte 5.0 SP2, Ho He
OMNWCaHHbIE B 3TOM JOKYMEHTE, CYUTAIOTCS HEKOPPEKTHBLIMK, NOCTyNatoLwme coobLleHunst C Takumm
[AAHHbIMK 6yAyT OTK/IOHEHbI.
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Ipynnbl nonen

3arosoBoOK

35

1128

49

56

34

BeginString

BodyLength

MsgType

AppVerlD

SenderComplD

TargetComplD

MsgSegNum

®)  Hannuue

ﬂ,OI'IyCTVIMbIe 3Ha4YyeHunA

String (8) 'FIXT.1.1'

Length

String (10)

String (1) '9' (FIX50SP2)

String (12)

String

SegNum

MpnumevaHue

Onpeaenset Hayaio HOBOro COObLLEHNS 1 BEPCUIO MPOTOKO1A. Beceraa
COAEePKUT He3alMdpPOBaHHbIe AaHHble, AO/IKHO ObITb NEPBbIM NONEM B
co0bLWeHUN.

OnunHa coobueHunn. PaccumTbiBaeTcA B COOTBETCTBUM CO CTaHAAPTOM.
Bcerga coaepKuT He3alwmdpoBaHHbIe AaHHblEe, AOIKHO ObITb BTOPLIM
nosnem B coobweHnn. 06a3aHo BbITb CAN OTNPABAAETCA NOAb30BaTENEM
B cepsuce TCP Recovery.

OnpeaenseT TMN cooblieHus. Bcerga coepRuT HesawnppoBaHHble
[AaHHble, JO/IKHO 6bITb TPETBUMM MOJIEM B COOBLLEHUMN.

OnpegenseT Bepcuio NpoTokona ans application messages. Beceraa
COAEepPHUT He3aWNPPOBAHHbIE AaHHble. [LoKHO OTNPaBAATLCA Nocae
Tora 35.

NaeHTUdMKaTOp KOMMbIOTEPA — OTNPABUTENSA COOBLLEHMS.

Bcerga cofeprKuT HesalwnppoBaHHble AaHHbIE.

Ecnu cooblueHne oTnpasaseTca Ha cepeep TCP Replay 6upru, To 31O
noJjie MOXKeT COAEPKaTb MPON3BOJIbHOE 3HAYEHME.

NaeHTudumkaTop prpmbl — nonyyatTens coobLieHus.

Bcerga coaeprKuT HesalnppoBaHHble AaHHbIE.

Ecnv cooblueHve oTNpaBaseTca ¢ BUpu, aTo nose A0NKHO CoOAepPKaTb
naeHTMdMKaTop nonb3osatena (USERID), npucsoeHHoe 6poKepy Ha
Bupxe.

MopsaaKoBbI HOMep coobLLEHNS.



52 SendingTime O ulnt64 Bpems nepegaun coobuieHuns (Bo BpemeHHol 3oHe UTC) B cneaytowem
dopmarte: yyMMDDHHmMmMSSuuuuuu, ¢ NocTossHHOM A/inHOM 18 3HaKoB,
roe yy — aAse mnaawue umopsl roga (17 ana 2017r.), MM — Homep
mecaua, DD — Homep aHA, HH — Homep yaca, mm — Homep MUHYTbI, SS —
HOMep CeKyHAbl, UUUUUU — APO6HAA YacTb CEKYHAbI, OKPYTreHHasA A0
MWKPOCEKYHA, Bce YacTu Nons MMeoT yKa3aHHYHo B WabsoHe
yYMMDDHHmMmMSSuuuuuu AnnHy u 4ONOAHAOTCA HYAAMU NpU
HeobXxoaMMOCTH.

lMpumep: 52=170125080709000030 ana spemeHn 2017-01-25
08:07:09.000030 B npuBbIYHOM hOpMaTE AN1A YTEHMA.

Ob6paTuTe BHUMAHWE, YTO 3TOT GOPMAT UCMOJb3YEeTCA BO BCEX TUMAX
coobuieHnit, Bkntodaa TCP Replay.

347 MessageEncodin H  String(11) 'UTF-8' (Unicode) Tun koanpoBsaHua (He ASCIl cumBonbl). ObsA3aTenbHoe, ecaun XoTa bbl
g O4HO 13 Nosel B COOBLWEHNN UMEET KOANPOBKY, OTINYAOLLYHOCA OT
ASCII.
Tpeiinep
(]
3
= JonyctMmble 3HaYeHus MpumeyaHue
-
10 CheckSum O  String(3) KoHTponbHaa cymma coobuieHun (3 6aiita). Bceraa cogeput
He3awmndpoBaHHbIe AaHHble, AONKHO BbITb NOCAEAHMM NOJEM B
coobLLeHnn.
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pynna Instrument

ﬂ,OﬂyCTVIMbIe 3Ha4yeHuA

MpumevaHue

(]
=
T
=
IS
©
I
0]

55 Symbol String(12)

48 SecuritylD H  String

22 SecuritylDSource H  String '4' (ISIN)

460  Product H int '3' (CORPORATE);

'5' (EQUITY);

'6' (GOVERNMENT);

'7' (INDEX);

'9' (GENERAL COLLATERAL
CERTIFICATE)

'10' (MORTGAGE);

'11' (MUNICIPAL);

'12' (OTHER);

'13' (FINANCING).

461  CFICode H  String

Koa/abbpesuatypa LeHHoM bymarun. B ero Kauecrtse ncnosb3yerca
BHYTPEHHUN naeHtTudmnKaTop pUHaHCOBOro MHcTpymeHTa B TC
(SECCODE).

lMpumeyaHue: PUHAHCOBLIN MHCTPYMEHT € Kogom SecCode MoKeT bbITb
AOCTYMeH 415 TOProB B PasHbIX peXMmax. Bbl fOMKHbI paccMaTpuBaTh
KombuHaumio Symbol (55) + Tradingsessionld (336) Kak oTAe/bHbI
WHCTPYMEHT C OTZEe/IbHbIMU KOTMPOBKaMM M TabMLamm caesioK
3afBOK.

NpeHTndMKaTop PUHAHCOBOro MHCTpYmeHTa (Hanpumep, CUSIP, SEDOL,
ISIN, u T.n.).

Tun naeHtTuduKaTopa GMHAHCOBOro MHCTPYMeEHTa. MNone obasaTensHoe,
ec/v onpeaeneHo 3HadeHune noaa SecuritylD (48).

Tun NpoAyKTa, C KOTOPbIM CBA3aHa LieHHan bymara.

Tun ueHHol 6ymaru no ctaHaapty I1SO 10962. CFl kopa,
(Classification of Financial Instruments).
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167

541
224
223
107

350

SecurityType

MaturityDate
CouponPaymentDate
CouponRate
SecurityDesc

EncodedSecurityDescL
en

H

I T T T

String

LocalMktDate
LocalMktDate
Price

String

Length

'CORP' (KopnopaTtuBHble Tun ueHHo bymarw.

obauraymm)

'CS' (AKUMKN OBbIKHOBEHHbIE)

'PS' (AKuMm

NPUBUIETMPOBAHHbIE)

'EUSOV' (EBpoobaurauma)

'BN' (LleHHble 6ymaru,

BbiNyLLEeHbl 6aHKOM)

'MF' (Man MHBECTULIMOHHbIX

doHaoB)

'MUNI' (MyHMupunanbHble

obavraymmn)

'RDR' (Poccuiickue

AenosnTapHble PacrnmcKu)

'ETF' (Bymarn MHOCTPaHHbIX

MHBECTULIMOHHbIX GOHAO0B)

'COFP' (MnoTeyHble

cepTUdUKaTbl yyactus)

'XCN' (Kop3uHa bymar)

'STRUCT' (JonoaHUTEeNbHbIM

NAeHTUOMKATOP CrUCKa)

'"WAR' (MHCTpymeHT

«3aABKU-CMINCKN»)

'GCD' (KnnpwuHrosblit

cepTndmMKart yyactma)
[JaTta noraweHua ana obauraymmn.
[aTa BbInnaTbl HAKOMJIEHHOTO KYNMOHHOIO 40X04a.
BennunHa KynoHa, BbipaxKeHHas B BaNOTE PacyeToB
OnucaHue ueHHoM bymaru. 9To Nose CoOAEPKUT HAMMEHOBaHNE
($UHAHCOBOrO MHCTPYMEHTA Ha aHT/IMICKOM fA3bIKe.
OnuvHa nonsa EncodedSecurityDesc (351) B 6aliTax.
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351 EncodedSecurityDesc = H | data HasBaHue ueHHo bymaru Ha pycckom ssbike (He ASCIl cumBonbl). Tun
KOAMPOBKK yKa3aH B none MessageEncoding (347) B 3aronoske

coobLeHus.
5217 StateSecuritylD H  String Homep rocygapcTBeHHOM perucrpaLmu.
5382 EncodedShortSecurity H  Length OnvHa nons EncodedShortSecurityDesc (5383) B 6aliTax.
DesclLen
5383 EncodedShortSecurity H data KpaTkoe (He ASCIl cuMBO/Ibl) HAaMMEHOBaHUWeE LieHHoM bymaru Ha
Desc pycckom A3bike. TUN KOAUPOBKM yKasaH B none MessageEncoding (347)
B 3aro/10BKe coobuieHus.
5558 ' BuyBackPx H  Price LleHa 6a3oBan g1a pacyeTa goxoaHoctu. Ecnm yKasaHa, To pacuer
[OXO0ZLHOCTU NMPON3BOAUTCA MO 3TOM LieHe (B KauyecTBe LeHbl NoralweHus).
Mpwu 3anonHeHnn BUYBACKPRICE o6s3aTenbHO 3ano/iHAeTcA nose
BUYBACKDATE.
5559 BuyBackDate H LocalMktDate [aTta, K KOTOPOM PaccYMUTbIBAETCA AOXOAHOCTb. EC/IM yKa3aHa, To pacyeT

[O0XOAHOCTM NPON3BOANTCA C UCMOb30BAHWUEM 3TOM AaTbl.

pynna Instrument Extension

(]
b
% JonycTumble 3Ha4YeHMsA MpumeyaHune
%
870 NolnstrAttrib H NumlinGroup KonnyecTtBo anemeHToB B rpynne InstrAttribs.
=> InstrAttribType H int '8' (KynoHHbIV nepuoa) Tun atpubyTa LeHHo bymaru.
871
'27' (Kon-Bo AeCATUYHbIX Mone obasatenbHoe, ecnn NolnstrAttrib (870) > 0.
3HakoB (DECIMALS) B ueHax
$OMHAHCOBOrO MHCTPYMEHTA)
=> InstrAttribValue H  String 3HayeHue aTpubyTa LeHHoN bymaru (ecnv NPUMeHUMO).
872
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pynna Market Segment

NoMarketSegments
RoundLot

NoTradingSessionR
ules
TradingSessionlD

ﬂ,OI’IYCTVIMbIe 3Ha4yeHuA

(]
=
T
=
IS
©
I

H NumlinGroup
H Qty

H NumlinGroup

H  String (4)

MpnmevaHue

KonnyectBo anemeHToB B rpynne MarketSegmentGrp.
KonnyecTBo LLeHHbIX Bymar B 04HOM CTaHAAPTHOM JloTe.

KonnyectBo anemeHToB B rpynne TradingSessionRulesGrp.

NaeHTUDMKATOpP TOProBOMN CECCUM, HA KOTOPOM TopryeTcs GUHAHCOBbIN
MHCTPYMEHT. Micnonb3yeTca gna yKasaHna pexkuma topros SECBOARD.

MpumeyaHue: GUHAHCOBBIN MHCTPYMEHT MOXKET ObITb LOCTYNEH A1A TOProB
B pa3HbIX pexxmnmax. Bbl 4ONXKHbI paccmaTpuBaTb KombuHauuto Symbol (55)
+ Tradingsessionld (336) Kak OTAEeNbHbIA WMHCTPYMEHT C OTAE/bHbIMU
KOTMPOBKAMM M TabMLLAMM CLE/OK U 3aABOK.
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TradingSessionSubl D

H

String

'NA' (HeT Topros)

'0' (nepuog, oTKpbITHA)

'C' (nepuog 3aKkpbITUSA)

'N' (HopmanbHbIN nepuog,
TOpros)

'L' (ayKLMOH 3aKpbITUA)

'I' (AMCKPETHBLIN ayKLIMOH)
'D' (QyKLUMOH KPYMNHbIX
nakeTos)

'E' (nepuoa Topros no ueHe
ayKUMOHa 3aKpbITUSA)

'S' (QyKLMOH OTKpPbITHA)
'A' (AykumoH: dasa cbopa
3aABOK)

'a' (AyKumoH: dPaza
3aK/I04MEHMUA CAENOK)

'b' (AyKLMOH: Pa3a
dbopmunpoBaHuA peectpa.
3aABKM 3a6/10KMpPOBaHbI.)
'p' (AyKLMOH: Pa3a
napannenbHoro cbopa u
YO0BNETBOPEHNA 3a51BOK)

YKasbiBaet nepuoa Topros.

lpumeyaHus:

Koga nepunoaa He onpeaeneH nepen Had4alilom ToOproe 1 nocne ux

OKOHYaHHUA

MepeKkntoyeHne mexay nepmogamm 06bIMHO MPOUCXOAMT C

KPaTKOBPEMEHHbIM NepPeK/IF0YEHMEM TOProBOro cTaTyca B COCTOAHME HeT

Topros, B KOTOPOM KoZ, Nepuoaa He onpeaeneH (625=NA)

MopsafoK CMeHbl MePMOAOB TOPrOB M pacnMcaHMe onpeaensaeTca
MpaBnnamm TOProB 1 PbIHOYHbLIMU YCA0BUAMM

Kopa nepvoga B 31OV rpynne none ykasblBaeT Ha Nepnos, KoTopblit
NPOAOAXKAACA B MOMEHT Hayana unKkna sewaHusa Security Definitions.

O6HOBNEHMA CTaTyCca MHCTPYMEHTa, KOTOPble MOTYT MPUXOAMTb BO Bpems
BeLLaHNA LUMKAA AOMKHbI 3aMEHATb CTATyC Ha cTaTyc U3 cooblueHunin 35=f.
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=> SecurityTradingStatus  H  int

326

=> OrderNote H Char

9680

'18' (HeT Topros)

'118' (nepuopa OTKpbITHA)
'18' (Topru 3aKpbITbl)

'103' (nepurop 3aKkpbITUA)
'2' (nepepbiB B TOprax)

'17' (HopmanbHbI Nepunoa,
TOpros)

'102' (ayKUMOH 3aKpbITHA)
'"106' (ayKLUMOH KPYMNHbIX
NnakeTos)

'"107' (AUCKpETHbI ayKLMOH)
'119' (ayKUMOH OTKpbITUA)
'120' (nepuopa Topros no
LLeHe ayKLUMOHA 3aKpbITHSA)

YKa3blBaeT TOProBblii CTaTyC MHCTPYMEHTA.

lNpumeyaHus:

MepepblB B Toprax o603HayaeTcs Kak 326=2 1 naeHtTMdumKaTop nepmoaa B
none 625.

Cratycbl HeT Topros 1 Toprn 3aKpbITbl 03HA4YatOT pasHble
TEXHOJIOTMYECKNE COCTOAHUS TOProB No MHCTPyMeHTy. OaHaKo, oba 3Tn
CTaTyca O3Ha4aloT 3anpeT TOProBbIX ONepaLunii, MO3ITOMY UM
NpPMCBamnBalOTCA OAMHAKOBbIE 3HAa4YeHMA noaa 326.

Kog cTaTyca B 3TOM rpynne nonen yKa3blBaeT Ha CTATyC, KOTOPbIi
CyLL,ecTBOBa/ B MOMEHT Hadyasa uuKna sewaHuns Security Definitions.
O6HOBNEHMA CTATyCa MHCTPYMEHTA, KOTOPblE MOTYT MPUXOAUTL BO BPEMS
BELLLAHWUA UMKNA AOMKHbI 3aMEHATb CTATYC Ha CTaTyc M3 cooblueHuni 35=f.

YpoBeHb NCTUHTA.
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Co0bLLEHNS CECCUOHHOIO YPOBHS

Logon (A)

Logon cooblieHne oT nosb3oBaTens B CTOPOHY Bupiku:

(]
hN
% JonyctMmble 3HaYeHus MpumeyaHue
-
<Standard Message Header> 0 Tun coobueHma = "'A'
553 Username O*  String Mma nonb3osatena (1oruH).
554 Password O*  String MNaponb nonb3osaTena.
1137 DefaultAppl VerID 0] String '9' (FIX50SP2) OnpegenaeT BepCcuio NPOTOKO/1a Ha CECCUOHHOM YPOBHE.
<Trailer> 0] CtaHAapTHbIN 610K, 3aBepLUaloLLMin coobLieHue.

[pumeyarme: HacToATENbHO PEKOMEHAYETCS MAEHTUDULUMPOBaTL (hUpMy Yepes 3Hadalllyto cTpoky B none SenderComplD 3aronoBka FIX cooblueHnii
kaHana TCP replay.

Logon coobLieHune oT brpxu K nonb3oBaTenio:

Jonyctumble 3HaYeHUA MpumevyaHue

o oo BENEE

<Standard Message Header> MsgType ="'A’
108 HeartBtInt int NHTepBan 0XnaaHMaA TOProsbix coobeHnit nnun coobueHmii HeartBeat.
1137 DefaultApplVer ID String '9' (FIX50SP2) Onpeaennet BEPCUIO NPOTOKOIa Ha CECCMOHHOM YPOBHE.
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Logout (5)

l£|,OI'IYCTI/IMbIe 3Ha4YeHuA I'Ipmmeanme

Tun coobueHns = '5'
String MpnunHa 3aBepLUeHnA ceccuu.

<Standard Message Header>
58 \ Text

s Hannuve

Heartbeat (0)

Jonyctumble 3HaYeHUA MpumevaHue

@] Hanunuwne

Tun coobueHns ='0'

<Standard Message Header>
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CoobLieHuns busHec ypoBHS

Security Definition (d)

g
% Jonyctumble 3HaYeHuUA Mpumeyarue
-t
<Standard Message Header> 0] Tun coobueHus ="'d'
911  TotNumReports 0] int KonunyecTtBo coobLueHnin No BCeM MHCTPYMEHTAM.
Component block 0 [aHHble No PUHAHCOBOMY MHCTPYMEHTY.
<Instrument>
Component block H JononHutenbHaa nHbopmauma no GUHaAHCOBOMY UHCTPYMEHTY.
<Instrument Extension>
15 Currency H Currency Koz BantoTbl, B KOTOPOW BblpaXKeH HOMMHaN LeHHON Bymaru.
Component block H JononHutenbHan nHbopmaums no GUHaAHCOBOMY MHCTPYMEHTY, ero
<Market Segment> JINCTUHTY, BKAKOYASA TOProBbIi CTaTyC U NepMos Ha MOMEHT Hayasa LuKIa
BELaHMA. ITU AaHHble NO3BONAIOT ONpPeneUTb CTaTyC MHCTPYMEHTA U
nepuvog, TOpros Aaa No3gHUX NogKAOYEHWNI, Korga coobweHuns Tuna 35=f
6b1211 NpoNyLLEHbI.
120  SettlCurrency H Currency Koz BantoTbl, B KOTOPOWN NPOU3BOAATCA PAcYeTbl MO AaHHOMY GUHAHCOBOMY
UHCTPYMEHTY.
423 PriceType H int '1' (B npoueHTax ot Tun yeHbl.
HOMMHana)
'2' (3a eanHnLy, Ons PENO c UK npuHumaet 3HayeHue '1', c ykasaHuem ctaBku PEMNO, a He

Hanpumep, 3a aKLUIo UK HOMWHaNa akuUn nnmn obanraumm
33 KOHTPaKT)

35



5385 MarketCode H String Koz pblHKa, Ha KoTopom Topryetca GUHAHCOBbLIN MHCTPYMEHT.

MpumeyaHue: MarketCode yKasbiBaeT Ha rpynny pPeXMmoB TOProB C
MOXOXXMMW NpaBuiamm Topros. 3HayeHne MarketCode moxkeT coBnagaTh co
3HayeHnem <Market> 336 Tara, HO UMeTb MHOE Ha3HaYeHue.

64 SettIDate H*  LocalMktDate [ata pacyeTos, BblparkeHHas B [TTTMMAL, dopmaTe. O CUCTEMHbIX
PeXMMOB — yKa3blBaeT AaTy pacyeTos

[lnA neperoBoOpHbIX PEKMMOB — YKa3blBaeT AaTy pacyétos ANA
MCMO/Ib3yeMOro No YMONYaHMIO KOAa pPacyeTos.

daKTnyeckas gata pacyéToB Mo cAesIKe MOXKET OT/INYATLCA OT 3TOM AaTbl U
nybankyetcs B none SettlDate noToka 06e31nMYEHHbIX CAENOK.

969 MinPricelncrement H float MMWHMMaNbHbIN WAr U3MEHEHMUA LEHbI.

5508 FaceValue H Amt HomMWHanbHan cTOMMOCTb O4HOW LLeHHOW Bymaru, B Ba/tOTe MHCTPYMEHTa.
5850 OriglssueAmt H Int O6bem B 06palleHuu.

7595 NoShareslssued H Qty Ob6bem BbinycKa.

9119 SettlFixingDate H Date [aTa 3aKpbITUA peecTpa akLMOHePOB.

9982 DividendNetPx H Numeric BennunHa ansnaeHaoB, BblpaXKeHHAA B BaNOTE PacyeTOoB.

9696 QuoteText H Char KommeHTapum.

36



Security Status (f)

CoobuieHus Security status yBeaoMnsitoT 06 M3MeHeHWsIX TOProBOro CTaTyca v Nepuoaa TOProB Mo UHCTPYMEHTY.

lpumeyanmne: ONnsi nonyyeHus akTyanbHbIX CTaTyCOB WMHCTPYMEHTOB B CLEHapuM MO3AHEro MOAK/IYEHUS, MNOXasyicTa, WCMONb3ymTe KaHan
Security Definitions (IDF) B kauecTBe CHENWOTOB Ans nonen 326 n 625.

(]
b
% JonyctMmble 3HaYeHus MpumeyaHune
T
<Standard Message Header> 0] Tun coobueHus = 'f'
55 Symbol 0] String Koa/abbpesnaTypa LeHHoM Bymaru. B ero kauectse ncnosb3yerca
BHYTPEHHMI NAeHTUMKATOP GUHAHCOBOrO MHCTPYMEHTa Ha bupike
(SECCODE).

MpumeyaHue: PUHAHCOBbLIN NHCTPYMEHT ¢ Kogom SecCode mosKeT bbiTb
OOCTYNeH ANA TOProB B Pa3HbIX pexkMmax. Bbl 4OMKHbBI paccmaTpuBaTb
KombuHauuto Symbol (55) + Tradingsessionld (336) Kak oTAe/bHbIi
WHCTPYMEHT C OTAE/IbHBIMM KOTUPOBKAMM 1 TabAnLAaMK CAENOK U 3aABOK.
336  TradingSessionID H String NaeHTUdMKaTop TOProBoM ceccMm, Ha KOTOPOM TopryeTca GUHAHCOBLIN
MHCTPYMEHT. Micnonb3yeTca gnAa yKkasaHma pexkuma topros SECBOARD.

lMpumeyaHue: GUHAHCOBBIN NHCTPYMEHT ¢ Kogom SecCode MoKeT bbITb
AOCTYNeH A1 TOProB B PasHbIX peXKmMmax. Bbl J0/IKHbI paccMaTpuBaThb
KombuHauuto Symbol (55) + Tradingsessionld (336) Kak oTAe/bHbIM
WMHCTPYMEHT C OTAE/IbHbIMW KOTUPOBKaMM 1 TabIMLL@MK COENOK U 3asBOK.
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625

TradingSessionSublID

H

String

'NA' (HeT Topros)

'0' (nepuog, oTKpbITKA)

'C' (nepuog 3aKkpbITUSA)

'N' (HopmanbHbI nepuog,
TOpros)

'L' (ayKLMOH 3aKpbITUSA)

'I' (AMCKPETHBIN ayKLIMOH)
'D' (ayKUMOH KpYMHbIX
NnakeToB)

'E' (nepuoa Topros no ueHe
ayKLMOHa 3aKpbITHA)

'S' (ayKLMOH OTKpPbITUA)
'A' (AykumoH: dasa cbopa
3anBOK)

'a' (AyKkumoH: dasa
3aK0YEeHMA CAENOK)

'b' (AyKumoH: Pasa
dopmmpoBaHUA peecTpa.
3asBKM 3a6/10KNPOBaHbI)
'p' (AyKkumoH: daza
napannenbHoro c6bopa u
YyA0BNETBOPEHMUA 3aABOK)

YKa3biBaeT nepunoa Topros.

Koa nepunoaa He onpeaeneH nepen Ha4yasiom ToOpros U nocsie X OKOHYaHUA
I'IepeKmoqume mexay nepunogamum 06bI4HO nponcxogut C
KpaTKOBpeMEHHbIM NepeKknto4YeHneM TOProsoro Ctatyca B COCToAHNE

«HeT Toproe», B KOTOpOM Ko, nepuoga He onpeaeneH (625=NA.

MopAaaoK cmeHbl NepnoaoB TOProB M pacnucaHue onpeaenaeTca
Mpasunammn TOPros U PbIHOYHbLIMMK YCAOBUAMM
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326  SecurityTradingStatus

5509 Auctionindicator

H

H

int

Boolean

'2' (nepepbiB B TOprax)

'17' (HopmanbHbI Nepunog,
TOpros)

'18' (HeT Topros)

'18' (Topru 3aKpbiITbl)

'102' (ayKLMOH 3aKpbITHA)
'103' (nepuop 3aKkpbITUA)
'"106' (ayKLMOH KPYMHbIX
nakeTos)

'"107' (AnCKpeTHbIi
ayKLUMOH)

'118' (nepuoa OTKpbITMA)
'"119' (ayKLUMOH OTKpbITUA)
'120' (nepuoa Topros no
LeHe ayKLMOHa 3aKpbIThA)
'Y' (Ba);

'N' (HeT).

YKasblBaeT TOProsblii CTaTyC MHCTPYMEHTA.

lpumeyaHus:

MepepblB B TOprax o6o3HayaeTca Kak 326=2 n naeHTnduMKaTop nepmosa B
none 625

Cratycbl Het Topros 1 Topru 3aKpbITbl 03HA4YaKOT pasHble TEXHONOrNYecKme
COCTOAHMA TOProB MO MHCTpPyMeHTy. OfAHaKo, oba 3T cTaTyca O3HayatoT
3anpeT TOProsblX OMepauuii, MO3TOMYy MM NPUCBAMBAOTCA OAMHAKOBbIE
3HayeHua nona 326.

NHAuKaTop MHGOPMUPYIOLLMIA, YTO NO AaHHOMY UHCTPYMEHTY NPOBOAUTCA
ayKLMOH MepBUYHOro pasmelLeHns. B HacToswee BpeMa AaHHble
ayKLMOHOB MNEePBUYHOr0 pPasmeLLLeHNA He NyBUKYIOTCA B NMOTOKaXx.

lpumeyaHus:

5509=N ana Bcex TMNOB ayKLUNOHOB, KpOME ayKLIMOHA NepBUYHOrO
pasmeLyeHuA.

Boolean 3HaueHua nepegatotca B FAST coobLieHMAX KaK ABOUYHbIE Lesble:
OpnaNwulpnayY
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Trading Session Status (h)

,D,OI'IyCTMMbIe 3Ha4YyeHuA

MpnmevaHue

<Standard Message Header>
336  TradingSessionID String
340  TradSesStatus 0 int '100' (CoeguHeHme ¢
YCTaHOB/IEHO);
'101' (CoeguHeHme c
noTepsHo);
'102' (CoeanHeHue
BOCCTaHOBJIEHO, CUCTEMA
He nepesanyckanachb);
'103' (CoeanHeHue
BOCCTaHOB/IEHO, TOProBas
cucTema nepesanycKanachb)
58 Text H String

Tun coobueHus ="'h'

NaeHTnduKaTop Toprosoi ceccuu. Mone coaepsuUT naeHTUGUKaTop
pbIHKa.

CraTyc Toproeoi ceccuun. MHopmmpyeT o COCTOAHUKN NOAKNOYEHUA
cepsepa Market Data Multicast FIX/FAST Platform k Toprosoi cucreme
OUpPKMN.

lpumeyaHue: NoNy4eHne BeCcbmMa MasioBepoATHOro coobuieHma 340=103
03HayaeT, YTo ToproBas cuctema bbina nepesanylleHa ¢ NOHOM noTepei
npeAblayLLero cocTosiHMA. Bbl AOMXKHbI YAANUTL BCE NMOYYEHHblE AaHHble
W HayaTb NpoLeaypy UX NOAYy4EeHUA C CaMOro Havana.

TeKcToBan CTpoKa B cBobogHOM popmate. MoKeT Ncnoib3oBaTbea AN
KOMMEHTApUEB, AOMNONHUTENbHOW MHPOPMaLMK KacatoLwencs
NOAK/IOUEHNSA K KOHKPETHOMY PbIHKY.
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Market Data Request (V)

,ﬂ,OI'IyCTMMbIe 3Ha4YeHuA

MpumevaHue

<Standard Message Header>
1180 ApplID

1182 ApplBegSegNum
1183  ApplEndSeqNum

String
SegNum
SegqNum

OLR, TLR, MSR, ISF

Tun cooblueHus ='V'

NaoeHtnomkatop UDP-noToKa.

MopaaKoBbIi HOMep NepPBOro 3anpPaLnMBaeMoOro coobLeHus.
MopaaKoBbIi HOMep NocaeAHEro 3anpawmnsaemoro coobueHuns. Ecam
3anpoc Ha oaHo coobueHne, To ApplBegSeqNum(1182) =
ApplEndSegNum(1183).

Ecnv 3anpoc Ha Bce coobuueHusa (Ho He bonee MaKCMManbHOro Yncnia
nepecblnaemblx cO0bLLEHMI) NOCNe onpeaeneHHOro coobLLeHns, To
ApplEndSeqNum(1183) = '0'(6eckoHeuYHOCTb).
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Market Data - Snapshot/Full Refresh (W)

(]
b
% Jonyctumble 3HaYeHuUA Mpumeyarne
%
<Standard Message Header> O Tun coobueHuns = 'W'
83 RptSeq 0] int Homep 06HOBIEHUS MHCTPYMEHTA.
CootsetctByeT RptSeq(83) B nocneaHem coobuieHnm Market Data -
Incremental Refresh (X), koTopoe 6bi10 ONYy6AMKOBAHO K MOMEHTY
$GOpPMUPOBAHMA CHEMLWIOTA MO UHCTPYMEHTY.
369 LastMsgSegNumProc H SeqNum 3HauyeHue, cooTBeTcTBYtOWEee MsgSeqNum(34) n3 nocnegHero coobeHmn
essed Market Data - Incremental Refresh (X), KoTopoe 6b110 Nosy4eHo U
06paboTaHO K MOMEHTY GOPMMUPOBAHUS CHEMLLOTA MO AaHHOMY
UHCTPYMEHTY.
lMpumeyaHue: ANA PasHbIX MHCTPYMEHTOB 3HAYEHME 3TOTO NOA MOXKET BbITb
pasHbIM BHYTPM O4HOTO M TOTO e LiMKAa Ny6AnKaLUmM CHEMNWOTOB.
340 TradSesStatus H int '100' (CoeauHeHme c CraTyc coegnHeHus c Toprosoi cuctemoit. UHdopmmpyeT o coCToOAHNM
YCTaHOB/IEHO); noakaoueHna cepsepa Market Data Multicast FIX/FAST Platform Kk Toprosoit
'101' (CoeauHeHme c cucteme BUPHKK.
notepsaHo); '102'
(CoeamHenue lMpumeyaHue: Nony4yeHme BeCbMa ManoBeposATHOro coobeHma 340=103
BOCCTAHOBJ/IEHO, TOPrOBas  O3HAYaeT, YTO TOProBas cucTema Hblna nepesanylLeHa ¢ NoJIHOW noTepei
cucTema He npeablayLLero coctoaHus. TpebyeTcs yaaauTb BCe NOJyYEHHbIE AaHHbIE U
nepesanyckanachb); HayaTb Npoueaypy X NOJiyYeHMA C CAaMOro Hayana.

'103' (CoeauHeHue
BOCCTaHOB/IEHO, TOProBasn
cuctema
nepesanyckanachb).
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55

893

7944

Symbol

LastFragment

RouteFirst

o

H

H

String

Boolean

Boolean

'Y' (MocneaHee
co0bLLeHNE, CHIMWOT
chopmmpoBaH);

'N' (CoobuieHune He
nocnegHee, CHaMNWOT eLe
He chopmMpoBaH).

'Y' (otmeyvaeT nepBsoe
co0bLLeHNE B CHENLWOTe No
OAHHOMY UHCTPYMEHTY)
'N' (He sBnaeTca nepsbiM
coobLLeHnem B CHenwoTe
No AaHHOMY UHCTPYMEHTY)

Koa/ab6pesuatypa LieHHOW Bymarun. B ero kauectse ncnosib3yerca
BHYTPEHHUI NAEHTUUKATOP GUHAHCOBOTO MHCTPYMEHTa Ha bupike
(SECCODE).

lMpumeyaHue: GUHAHCOBBIN NHCTPYMEHT ¢ Kogom SecCode MoKeT bbITb
AOCTYNEeH A1a TOPros B pasHbiX peskmMmax. Hy»KHo paccmaTtpuBeaTthb
KombuHaumio Symbol (55) + Tradingsessionld (336) Kak oTaenbHbIM
WHCTPYMEHT C OTAE/IbHbIMU KOTUPOBKaMM M TabMLaMMN CAENOK 1 3aABOK.
MHAMKaTOp, NOKa3bIBaOLWMM, ABASETCA M COobLLeHMe NOCAEAHNM B CEPUN,
KoTopan GopMMpPYeT CHIMWOT NO AaHHOMY UHCTPYMEHTY.

Boolean 3HaueHuAa nepepatotca B FAST cooblueHMAX KaK JBOUYHbIE Lieble:
OpnaNwulpnay.

MHAOuKaTop NepBoro coobuieHnaA B rpynne coobuieHnit, opmMmupytoLLmx
CH3MWOT MO UHCTPYMEHTY.
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1682

5509

451

336

MDSecurityTradingSt  H int
atus

18— HeT TOpros

118— nepuoa OTKpbITUA
18— Topru 3aKpbITbI

103—- nepuoa 3aKpbITUA
2— nepepbIiB B TOPrax

17— HopMasnbHbIN Nepuoa,
TOpros

102— ayKUMOH 3aKpbITUA
AYKUMOH KPYMHbIX NAaKeToB
OVCKPETHbIM ayKLMOH
119- ayKUMOH OTKpPbITUA
120- nepuog TOpros no
LeHe ayKLMOHa 3aKpbITUA

AuctionIndicator H Boolean

'Y' (Ba)
'N' (HeT)

NetChgPrevDay H PriceOffset

TradingSessionID H String

CocTOsAHME TOProB N0 UHCTPYMEHTY.

lpumeyaHus:

MepepbiB B TOprax 0603HayaeTcs Kak 1682=2 1 naeHtndmkaTop nepmoaa B
none 625.

MepekntoyeHne mexay neprmogamm obbI4HO NPOUCXOANT C
KpaTKOBpPEeMEHHbIM NepeKNto4YeHneM TOProBoro cTaTyca B cCoctosiHne Het
Topros, B KOTOPOM KoA, nepuoaa He onpeaeneH (625=NA)

MopAJoK CMeHbl MepMOA0B TOProB U pacnmncaHue onpeaenseTcs
MpaBuaamm TOPros 1 pPbIHOYHbLIMM YCI0BUAMM

CraTycbl «HeT Topros» u «Topru 3aKpbITbl» O3HAYatoT pasHble
TEXHONIOTUYECKNE COCTOAHWUS TOProB No MHCTPyMeHTy. OgHaKo, oba 3tu
CTaTyca O3Ha4aloT 3anpeT TOProsbiX onepauymii, NO3TOMY UM NPUCBANBAIOTCA
OANHaAKOBble 3HaYeHUA nons 326.

NHauKaTop MHGOPMUPYIOLLMIA, YTO MO AaHHOMY MHCTPYMEHTY NPOBOAMTCA
ayKLMOH MepBUYHOro pasmelleHns. B HacTodALee BpeMa AdaHHble
ayKLUMOHOB MePBUYHOr0 pPasMeLLLeHNA He NyBAUKYIOTCA B MOTOKaXx.

lMpumeyaHuA:

5509=N anAa Bcex TMNOB ayKLUNOHOB, KpOME ayKLIMOHA NePBUYHOIO
pasmelleHun

Boolean 3HaueHua nepegatotca B FAST coobLLeHMAX KaK ABOUYHbIE Leble:
OpnaNwulpnay.

N3meHeHWe ueHbl NoCAeAHeN CAeNKM MO OTHOLLEHMIO K LLeHe NocneaHel
CAeNKU npeablayLiero ToproBoro AHA.

NaoeHTudmKaTop pexuma topros SECBOARD

MpumeyaHue: GUHAHCOBbLIV MHCTPYMEHT MOKET BbITb AOCTYNEH ANA TOProB B
pa3sHbIX pexumax. Bbl 40XHbI paccMaTpuBaTb KoMbUHaumo Symbol (55) +
Tradingsessionld (336) Kak oTAeNbHbIA MHCTPYMEHT C OTAE/IbHbIMU
KOTMPOBKaMM 1 TabanLLaMn CAENOK U 3asiBOK.
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779 LastUpdateTime

268 NoMDEntries
=>269 MDEntryType

H

0]
0]

ulnt64

NumInGroup
char

'0' (KOTMPOBKM Ha NOKYMKY);
'1' (KoTMpPOBKM Ha NpoaaKy);

'2' (MHdopmaLuma no
nocneaHen caenke);

'3' (CNncok nHaekcos);
'4' (LeHa oTKkpbITUA/LEHa
nepBon caenku);

'5' (LleHa 3akpbiTHA/UeHa
nocneaHen coenku
npeablaywero AHsA);

'7' (MakcumanbHas UeHa
cAenku);

'8' (MUHMUManbHan LeHa
cAenku);

'9' (CpeaHeB3BeLLEHHbIE
LeHbI);

'A' (OucbanaHc);

'B' (O6bembl caenok);

'J' (MycToi cHanwoT);

'N' (MakcMmanbHan LeHa
Crnpoca B Te4eHMe ceccuu);
'0' (MMHMManbHanA LeHa
NpeanoXKeHus B TeueHune
ceccum);

B noTtoke MSS: Bpems nocnegHen UCNONHEHHOM TPaH3aKLUMM TOProBoi
CUCTEMbI, ANA KOToporo nybanKyeTca coobuyeHume.

dopmat gaHHbIx - yyMMDDHHmMmMSSuuuuuu, ¢ NocToAaHHOM gamHon 18
3HAKOB, rae yy — ase mnaawue undpbl roga (17 ans 2017r.), MM — Homep
mecAua, DD — Homep gHA, HH — Homep Yaca, mm — HOMep MUHYTbI, SS —
HOMeEp CeKyHAbl, UUUUUU — APO6HAnA YacTb CEKYHAbI, OKPYTr/eHHasa 40
MWKPOCEKYHA,. Bce yacTn nons MMeroT yKasaHHYIo B WabsoHe
yYMMDDHHmMmMSSuuuuuu gnnHy n 4ONOAHAOTCA HYAAMM NPKU
HeobxoaMmocCTw.

Konnyectso anemeHTOB B rpynne MDEntryTypes.

Ty PbIHOYHbIX AAHHBbIX.

lMpumeyaHuAa:

Hanunuue pasnmyHbIX TUNOB AaHHbIX onpeaensetcs MNpaBrMnamm TOpros u
33aBUCUT OT PeXKMMa TOProB U PbIHKA.

PasnnyHble KaHa/bl BELLLAHNA UMELOT NOAMHOXKECTBA 3HAYEHUI TMNA
OaHHbIX M3 3TOrO CNMCKa

Empty Book (269=]) o3HayaeT, 4To NO MHCTPYMEHTY OTCYTCTBYIOT Kakme-nnmbo
AaHHble. 9To coobleHme MoXKeT ObITb Nony4yeHo 6e3 ykasaHuA Koaa
MHCTPYMEHTA U peXKrMma (Mo BCEMY PbIHKY). B 3TOM c/iyyae Bbl SOJ/IKHbI
YAANUTb BCE HAaKOM/EHHbIe AaHHbIE U HAaYaTb NpoL.eaypy NEPBUYHOTO
NOAKNOYEHUSA.

MeperoBopHbIe PeXUMbI TOPrOB HE COAEPKAT AaHHbIX 06 aKTUBHbIX 3aABKaXx
Habop 3HaYeHUt 3TOro NOsS MOMKET PACLUMPATLCA NPU 0OHOBAEHUSX
TOProBOM CUCTEMbI.

PekomeHayeTca paspabaTbiBaTb KOA, TaK, YUTOObl HEM3BECTHbIE 3HAYEHWUA
3TOro NOAIA M NPMBA3AHHbIE K HUM ApYyrue Nosa UTHOPMUPOBAIUCH B Koge
00 Tex nop, NoKa OH He byaeT afAanTMPOBaH K HOBbIM TUMAM AaHHbIX
NHAaeKebl nybanKyroTesa B KaHane MSS/MSR

[aHHble npeablayliero AHA 0603HavatoTcA HaaMunem nons 286
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'Q' (PacueTHas ueHa
ayKLUMOHa);

'W' (LLeHa ayKuMoHa
OTKPbITMA/3aKpbITHA);

'c' (O6bEM ayKLMOHa
OTKPbITMA/3aKpbITHA);

'e' (3anpeT HeobecneyeHHbIX
Topros)

'f' (PblHOYHan 3asBKa B
aYKUMOH OTKpbITUSA/
3aKpbITUSA, HA NOKYNKY);

'g' (PbIHOYHaA 3asBKa B
AYKLMOH OTKPbLITUA/3aKpbITHA,
Ha nNpoAaaxy);

'I' (Cnpoc ceccum);

'I' (MpeanoxkeHue ceccumn);
'h' (LleHa npeaToprosoro
nepuoaa);

'k' (LleHa nocneToprosoro
nepuopaa);

'I' (PbIHOYHAA weHa 2);

'm' (PbIHOYHasA ueHa);

'o' (OpuumanbHan LeHa
OTKpPbITUA);

'p' (OdpmumanbHana Tekywan
ueHa);

'q' (Mpu3HaBaemas
KOTUPOBKa);

'r' (OpuumanbHan LeHa
3aKpbITUSA);

'v' (CoBOKyMHbIM cnpoc);
'w' (CoBOKynHoe
npeasioxKeHue);

's' (LleHa ayKuMOHa KpynHbIMMK
naketammu);



'x' (O6bem ayKumoHa
KPYMHbIMM NakeTammu);

'y' (HakonneHHbIN KyNnoHHbIN
[0X04 Ha AaTy pacyeTos, B
TEeHre, B NepecyeTe Ha
eanHuLy

dMHaAHCOBOro MHCTPYMEHTA)
'u' (Oropaums);

'z' (Bce caenkum/cnucok
06e3/1MYeHHbIX CAENOK).

=>278 MDEntryID H String
=>270 MDEntryPx Yy Price
=>271 MDEntrySize y Qty

NaeHTndmKaTop anemeHTa MDEntry.

lMpumeyaHuA:

[ns KaHana caenok (269=z) aTo nose coAep*KUT CTPOKY C BUPKeBbIM
HOMEpPOM CAE/KU

[na KaHana 3aABOK, 3TO MNOJIE COAEPKUT CTPOKY MAEHTUDUKATOPA
coobueHns o gobaBneHnn HoOBOM 3as8BKM, KoTopbld HE cBsizaH ¢ 6MpKeBbIM
HOMEpPOM 3asiBKM B Tabanue 3afBOK OUPIKM.

3Ha4eHunA cyetymka MDENtrylD gna HOBbIX 3aABOK BCeraa yBeam4nBaroTCs,
HO He0b6A3aTeNbHO Ha eaANHULLY.

LleHa anemeHTa pbIHOYHbIX AAHHbIX (COOTBETCTBYET 3aaHHOMY TUMNY
PbIHOYHbIX AaHHbIX U OTHOCUTCA K TeKyLemy 3nemeHTy MDEntry).

Mone ycnoBHo obnasaTtenbHoe, eciv MDEntryType (269) He aBnsieTcA 0gHUM
us (‘A', 'B', J').

KonunyectBo nam ob6bem anemeHTa pbiIHOYHbIX AaHHbIX (COOTBETCTBYET
3343aHHOMY TUNY PbIHOYHbIX AAHHbIX M OTHOCUTCA K TEKYLLEMY S/1EMEHTY
MDEntry). Mone ycnoBHo obs3atenbHoe, ecan MDUpdateAction (279) =
New ( 0) 1 MDEntryType (269) asnaetcs ogHum us ('0', '1', '2', 'A', 'B', 'Q’, 'f',
‘g, V', 'w).

lMpumeyarue: ans 269='A", ' B' 370 nosie Bblpa*KEHO B KOAMYECTBE €ANHML,
$dUHaAHCOBOro MHCTPYMeHTa. 1A ApYrMx TUNOB AaHHbIX 3TO NOJIE BbiPaXKeHOo

B KO/1M4eCTBE Z1I0TOB.
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=>272 MDEntryDate H UTCDateOnly [Jata, KoTopaa OTHOCUTCA K JAHHOMY 3/1eMEHTY PbIHOYHbIX AAHHbIX.

=>273 MDEntryTime H UTCTimeOnly Bpems, KOTOpoe OTHOCUTCA K AaHHOMY 3/1€MEHTY PbIHOYHbIX AaHHbIX.
=>625 TradingSessionSubl H String 'NA' (HeT Topros) YKa3blBaeT nepuoa Topros
D '0' (nepuos OTKpbITUS)
'C' (nepuoa, 3akpbiTiA) [na HKpemeHTaIbHbIX O6HOBAEHMIA M CH3MNLLOTOB NEPUOA, TOPrOB YKa3biBaeT

'N' (HopmanbHbI Nnepuog,

TOpros)

'L' (ayKUMOH 3aKpbITUSA)

'I' (BMCKPETHBIN ayKUMOH)

'D' (AaYKUMOH KpYNHbIX

naKkeToB)

'E' (nepuos TOpros Mo ueHe

ayKLMOHa 3aKpbITUSA)

'S' (ayKLMOH OTKpbITUA)

'A' (AyKumoH: dasa cbopa

3aABOK)

'a’' (AyKumoH: dasa

3aK/04YEeHNA CAENOK)

'b' (AykumoH: dasza

dopmmpoBaHuA peecTpa.

3anBKM 3a6710KMPOBaHbI)

'p' (AykumoH: dasa

napannensHoro cbopa u

YA0BNETBOPEHMA 3aABOK).
=>276 QuoteCondition H MultipleValu  'C' (Hannydwas ueHa) Cnu1COK yCNOBUIM, KOTOPbIE XapaKTePU3YIOT KOTUPOBKY, YC0BUA MEXAY

eString coboii pasgeneHbl npobenamm.

Ha nepuoa, B KOTOPbIM NPOM30LLIO CObbITUE ANA AAHHOTO 3/1EMEHTA, a He Ha
TEKYLLNI TOProsbli nepuoa.
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=>277

=>286

=>40

=> 236
=>64

=>44
=>423

=>
5154

TradeCondition

OpenCloseSettIFlag

OrdType

Yield
SettIDate

Price
PriceType

CXFlag

H

H*

MultipleValu
eString

MultipleValu
eString
Char

Percentage
LocalMktDate

Price
int

Boolean

'C' (PacyeTbl Mo caenke
OCYLLECTBAAIOTCA B AEHb
3aKN0YEHMA CAENKM)

')' (PacueTbl No caenke
OCYLLLECTBAAIOTCA Ha
cneaylowmn aeHb nocne
3aK/0YEHMA CaeNKN)

'R' (LleHa oTKpbITKA)

'‘Al' (OpuumanbHas ueHa
3aKpbITUA);

'98' (MUHMManbHoe
3HauyeHue);

'99' (MaKkcMmanbHoe
3HauyeHue)

'4' (JaHHble NpeablAyLLEro
TOProBOro AHA)

'"1' (PbIHOYHaA)

'"1' npoueHTbl cTaBku PENO

'Y' (Ba)
'N' (HeT)

Ycn0BUA, KOTOPbIE XapaKTEPU3UPYIOT CAENKY UK PbIHOYHbIE AaHHbIE,
KOTOpble paccuMTbIBalOTCA Ha 6ase CAe/KM, YCI0BUA MeXay coboit
pasaeneHbl npobenamm.

dnar, KOTOPbIN UAEHTUOULMPYET TUM SNEMEHTA PbIHOUYHbIX AAHHbIX.

Tun 3aaBku. Ucnonbsyetcs ecnm MDEntryType (269) = 'f', 'g'
lpumeyaHue: PbIHOUYHbIE 3aABKN B ayKLIMOH 3aKPbITUA aKTUBUPYHOTCA U
nyb6AMKytOTCA NOocae Havyana ayKuMoHa 3akpbiTiaA. CAeNKN ayKLUMOHa
3aKH0YALOTCA MO €ro OKOHYaHUMW.

JoxoaHocTb, paccumTaHHas no ueHe MDEntryPx (270).

[ata pacyetoB no caesnke (SettlementDate) B opmate YYYYMMDD.

lpumeyaHus:
[ns 06bI4HbIX CAENOK — AaTa pacyeToB
Ons coenok PENO — gata pacyetoB nepBoi yactu caenku PENO

CraBka PEMNO gna caenok PEMO
YKasblBaeT Ha TMN LeHbl (ctaBka PEMNO B npoueHTax) ana caenok PENO.

3anpet HeobecneyeHHbIX TOpros (269='"e')
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BidMarketSize

AskMarketSize
AccruedinterestAmt
SettIType
ChgFromWAPrice
BuyBackPx

BuyBackDate

Repo2Px

TotalVolume

EffectiveTime

StartTime
TotalNumOfTrades

TradeValue

Int

Int

Amt

Char

PriceOffset

Price

LocalMktDate

Price

Amt

UTSTimestamp

UTSTimestamp

int

Amt

CyMMapHbIit 06BbEM PbIHOYHbIX 3asiBOK B ayKLMOHE 3aKPbITUA Ha NMOKYMKY Mo
0XKMIAEMOW LeHe ayKUMOHA, BbipaXKeHHbIW B € AMHULAX MHCTPYMEHTA.

CyMMapHbIi1 06beM PbIHOYHbIX 3aBOK B ayKLMOHE 3aKPbITUA Ha NPOAAKY,
BbIPa*KEHHbIN B ANHULAX MHCTPYMEHTA.
O6bem HaKoMNEeHHOTo KYNOHHOro A0X0Aa.

Koz pacuetos no caenkam (269=z)

M3meHeHWe LeHbl CAeNKN MO CPaBHEHMIO CO CpeaHeB3BeLleHHON LieHOo M’
npeapblayLLero TOproBoro AHA
Ons caenok PEMO — cymma caenku PEMO (269=z).

Ons coenok PENO — gata BTopoli yactu caenku PEMNO (269=z).

Ons coenok PEMNO — cymma BTOpoW Yyactu caenkm PEMO (269=z).

O6bEM aeHexHbIX cpeacTs.

Ucnonb3yetca ecnm MDEntryType (269)='f", 'g'

PbIHOYHbIE B ayYKLLMOH OTKPbITUA/3aKPbITUA 3aSBKM Ha MOKYMKY B KayecTse
06bema yKasblBalOT CYMMYy AEHEXKHbIX CpeacTB. 3asBKM 4PYroro Tmna
COAEP’KAT KOJIMYECTBO JIOTOB TOPTyEMOr0o MHCTPYMEHTA.

Bpems aKTMBALMM 3asBKM. 3asiBKU U YPOBHU LIEHbI B KOTUPOBKAX, 4/1A
KOTOPbIX HE HAaCTyNuIa akTMBALMSA, HE Y4acTBYHOT B TOprax.

BPEMH CTapTa ayKUunoHa. MCI'IOJ'Ib3yeTCFI ANnAa ayKUMOHOB KPYMHbIX NAKETOB U
ANCKPETHbIX ayKLLMUOHOB.
06u.|,ee KOJ/INYECTBO CAENOK, 3aK/IIOYEHHDBIX Ha MNPOTAXKEHWUN TOProBoro gHA.

O6bem COBEpPLUEHHDbIX COENOK.
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=>
7017

Volumelndicator

OfferNbOr
BidNbOr

OrigTime

OrderSide

RefOrderID

OrderStatus

MinCurrPx

MinCurrPxChgTime

H

char

int

int

int

char

char

char

Price

UTCTimeOnly

'0' (HeT 3asB0OK)

'1' (O6bem 3aAaBOK He
npesbIlLaeT NOPOrosoW
Be/INUYMHbI N*)

'2' (O6bem 3aAaBOK
npesbllLaeT NOPOrosyto
BeNUYMHy N*)

'3' (EcTb 3a51BKM)

'0' (AKTUBHaA);
'T' (Bpemsa akTMBaLMMK He
HacTynuno).

NHaMKaTop o6bema 3asiBOK KPYMHbIMU NMaKeTamMm.
UcnonbsyeTtca, korga MDEntryTyp 269=v nnaun 269=w.

N* (nepemeHHoe) - BEAIMUYMHA MHANKATOPA onpeaensierca bUpKen.

KonnyecTtBo 3aABOK Ha NpoAarky B odepeu.
KonnyecTtBo 3aABOK Ha MOKYMKY B ovepeau.

O603Ha4aeT Bpema 3anncy TpaH3aKLuKn B TOProBoi cucteme B
MUKPOCEKYHAAX (OTHOCUTENBHO BPEMEHM B Lie/IbIX CEKYHAAX, YKAa3aHHOro B
none 273).

[na nonyyeHna spemeHn cobbITUA C MUKPOCEKYHAHOW TOYHOCTbIO AaHHOe
3HauyeHune moKeT 6biTb 06aBNEHO K 3HaYeHuto Tara 273.

Mone AOCTYNHO B KaHanax CAe/NOK U 3asABOK.

HanpaeneHHOCTb arpeccMBHOM 3aiBKM, BbI3BABLUEN CAENKY

B notoKax TLR n TLS: MDEntrylD naccMBHO 3asiBKM 3TOW CAENKM B NOTOKE
OLR.

TeKyLLMi CTaTyC 3aABKM.

3aABKM co ctaTycom T HEAKTUBHbI U He y4acTBYHOT B TOpPrax.

MuHMManbHas u3 Asyx LeH: ObuumManbHOM TeKyLLel LeHbl U LeHbl
nocneaHen CAeNKN, Bowealwel B pacyét opuumanbHOM TEKYLLEN LeHbI.
Mcnonb3ayeTtcsa gns onpeaeneHusa yCA0BUI 3anpeTa KOPOTKUX NPoaakK.

Bpemsa M3MeHeHUA MUHUMANbHOMN TEKYLLLEN LLeHbI.
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Market Data - Incremental Refresh (X)

HtoaHcbl B 06paboTke 06HOBNEHWIA:

My6nukaumnst 60nbWworo o6beMa 06HOBNEHNI B OrpaHUYEHHOM MO TPadmKy NMOTOKE BELLAHUS MOXET 3aHSATb HEKOTOPOE BPEMS.

O6HOBNEHMS NYBNMKYIOTCS HEOBS3aTENBHO MO KaXAO0MY COBLITUIO B TOProBOM cucTeMe. HeKoTopble MPOMEXYTOYHbIE COCTOSIHUSA NMPU BbICTPbIX
nocneaoBaTesibHbIX M3MEHEHUAX AaHHbIX MO MHCTPYMEHTY MOryT ObiTb MponyLeHbl B NOTOKAX CTAaTUCTUKKM pbiHKa (MSR) mnnn 3asBok (OLR), n
6yayT onybnmkoBaHbl TONbKO UTOroBble COCTOSIHUS. MoTok caenok (TLR) Bceraa coaeput Bce AobaBneHns HOBbIX CAEMOK.

B notoke OLR He nybnmKyloTCS 3asiBKM, BPEMSI XXM3HU KOTOpbIX paBHO Hynto: 10C, Market, FOK, U NOMHOCTbIO YAOBAETBOPEHHbIE MpU
permctpauun. B notoke OLR Takxe MoryT 6blTb He onybnukoBaHbl 06HOBNEHWUs ¢ aobaBneHveM U yaaneHueM 3asiBKu, ecniv ee BpeMs ee
AKTUBHOIO COCTOSIHWUSA He npeBbiwaeT NpubnmsnTensHo 100 MUKpOCEKYHA.

MoTok 06HOBNEHWI CTAaTUCTMKKM pbiHKa (MSR) coaepxuT BpeMmsi LastUpdateTime nocnegHein MCNOMHEHHOW TpaH3aKUMKM TOProBOM CUCTEMBbI,
nocne KoTopon nybnnkyeTcs M3MeHeHMe Nosiei NoToKa No CPaBHEHMIO C NpeablayLwmnM 06HOBNEHNEM. MapaHTUpyeTCsl, YTO 06HOBNEHUsT MSR ¢
LastUpdateTime paBHbIM MaKCMMasilbHOMY 3HA4YeHWUIO BpeMeHW B nonisix 273 1 9412 obHoBneHM NoTokoB OLR M TLR OTHOCATCS K pe3ynbTaTy
OZIHOrO W TOrO e nocneaHero cobbiTust. Mpy conocTaBneHnM AaHHbIX NOTOKOB MSR, OLR, TLR Bbl MOXETE ONpeaennTb, Kakoe N3 06HOBNEHNI
coaepXuT 6onee HoBble AaHHble, CpaBHUBAs BpPeMs BbiIOOPKM AaHHbIX B none 779 notoka MSR ¢ BpemeHaMmu B nonsix 273 n 9412 notokos OLR
M TLR. Mpn MaccoBbIX COBLITUAX NO OTAENbHOMY MHCTPYMEHTY nybnukauns obHOBNEHMS B NOTOKe MSR nponcxoauT CTaTUCTUYECKU paHblue,
yeM nybnukaumsa 6onee o6beMHbIX AaHHbIX B OLR 1 TLR B 60nbwmHcTBE cnyyaeB. OQHAKO, onepexeHne He rapaHTupyetcs. Ucnonb3oBaHue
nonsi LastUpdateTime no3BonsieT ¢ YBEPEHHOCTbIO OBHAPY>XMUTb OMEPEXEHME U UCMOMNb30BaTb AaHHble MSR Ansi npeaBapuTENbHOW OLEHKM
COCTOSIHUSt KHUIMN aKTMBHbIX 3asiBOK, HE AO0XMAAsiCb Mybnvkauum ee U3MeHeHuW. Hanpumep, Bbl Nony4nnu obHoBneHMe MSR C BpeMeHeM
779=170125080709000030 c yBENMYEHNEM NyYLLEN LiEHbI MPOAAXM Ha 5 WaroB LeHbl. Y Bac nMmeeTcs bonee paHHee COCTOSIHME KHUIM 3asiBOK
Aansa spemenun 273=2017-01-25 08:07:08 n 9412=999900. 1119 OLEHKM HOBOIO COCTOSIHUSI KHUMN aKTUBHbIX 3asiBOK KO BpeMeHun 273=2017-01-
25 08:07:09 1 9412=30 Bbl MOXETE yAaNUTb BCE 3asiBKM Ha NpPOAaXy C LIEHOW HMXKE HOBOW Nydllei LeHbl. 3Ta OLEHKa MOXET ObiTb
CKOPPEKTMPOBaHa Mo34Hee Npuv nonyyYeHnn coobuleHns OLR ¢ M3MEHEHMAMM CnMcKa akTUBHbIX 3asiBOK. O6WwmMin 06bEM, YMCNO CAENOK U
napaMeTpbl NOCNeaHeEN CAENKM MO MHCTPYMEHTY Takxe MOryT ObiTb npeaBapuTenbHO OLEHEHbl MO OB6HOBEHMIO MoToka MSR, ecnn oHO
OTHOCUTCS K 6onee NO3AHEMY BpeEMeHM B none 779, YeM BpeMsi NocneaHen caenku B notoke TLR.

[Ana KaHanoB BelaHusi, AonycKalowmx Ao6aBneHus, U3MEHEHUs U yaaneHusl OaHHbIX (3asiBKM) KOPPEKTHOE COCTOsiHMe Habopa AaHHbIX
LAOCTUraeTcs nocie OKOHYaHUs 06paboTkM BCeX 3/1IEMEHTOB MOBTOPSIKOLMXCS rpynn B coobLieHnn.

Pasmep FAST coobLieHns orpaHuMyeH BenmumMHon MTU size, Tekyluee orpaHuyeHne coctasnsieT 1300 6anT. [ng maccoBbiX O6HOBMEHWM, 3TO
OrpaHMYeHne MOXET NPMBOANTL K Ny6nMKaunm U3MEHEHWUI, Bbi3BaHHbIX OAHUM COBbITUEM, B HECKOMBbKMX COOBLLEHMSIX NOAPAA.

B kaHane nybnukaumm caenok He MoXeT 6biTb 06HoBNeHne Tuna Change unu Delete.
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<Standard Message Header>

T o Hannuune

779 LastUpdateTime
268 NoMDEntries (6]
=>279 MDUpdateAction 0]

ﬂ,OﬂYCTVIMbIe 3Ha4yeHuA

ulnt64

NumInGroup

ulnt '0' (0o6aBuThb)
'1' (U3meHUTb)
2" (Yoanutb)

MpumevaHue

Tun coobueHus = 'X'

B notoke MSR: Bpema nocneaHen MCNONHEHHOM TPaH3aKLLUK
TOProBoM CUCTEMBI, A/19 KOTOPOTO BbIOUPALOTCA U3MEHEHUS B
CpaBHEHMM C COCTOSIHMEM ANA Npeablayuiero obHosaeHuUA. Mpu
conocTtaBaeHnn gaHHbix notokoB MSR, OLR, TLR Bbl moxkeTe
onpeaennTb, Kakoe U3 06HOBEHUI coaepKUT bonee HoBble
OaHHble, CpaBHMBAA BPeMs BbIDOPKM AaHHbIX B nosie 779 NoToKa
MSR c BpemeHamu B nonax 273 n 9412 notokos OLR n TLR.

dopmart gaHHbIX - yyMMDDHHmMmMSSuuuuuu, ¢ NOCTOAHHOM
ONVHOW 18 3HaKoB, rae yy — Ase maaawue umdpbl roga (17 ana
2017r.), MM — Homep mecAaua, DD — Homep gHA, HH — Homep
yaca, mm — HOMep MUHYTbI, SS — HOMep CeKyHAbl, uuuuuu —
Apo6Has YyacTb CeKyHAbl, OKPYyrAeHHas 40 MUKPOCEKYHA,. Bce
4acTu NOAA UMEIOT YKa3aHHYto B WabnoHe
yYMMDDHHmMmMSSuuuuuu AnnHy n 4ONOAHAOTCA HYAAMMU NpU
HeobXxoaAMMOCTH.

Konunyectso anemeHToB B rpynne MDEntryTypes.

[encTBre, KOTOPOE HY}KHO BbIMNOJIHUTL NPU O6HOBAEHMM
3/1IeMEHTa PbIHOYHbIX AAHHbIX.
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=> 269

MDEntryType

y

char

'0' (KoTnpoBKK Ha
MOKYMKY);

'"1' (KoTpoBKK Ha
npoaaxy);

2" (MHbopmauus no
nocnefHen caenke);

'3' (CNUCOK UHAEKCOB);
'4' (LleHa oTKpbITMA/LEHa
nepBo caenku);

'5' (LleHa 3aKpbITHaA/UeHa
nocnegHen caenku
npeaplayLLero aHa);

'7' (MaKcMmanbHan LeHa
CAENKNn);

'8' (MMHMMaNbHasA LeHa
CAEeNKK);

'9' (CpegHeB3BeLUEHHbIE
LeHbl);

'A' (OQncbanaHc);

'B' (O6beMbI caeNokK);

'J' (MycToi cHanwoT)

'N' (MakcumanbHas LeHa
cnpoca B TeYEHUE CeCCUM);
'0' (MuHMManbHan UueHa
npeanoXeHusn B TeyeHue
ceccun);

'Q' (PacueTHas ueHa
ayKUMOHa)

'W' (LleHa ayKuMoHa
OTKPbITUA/3aKpbITUA);

'c' (O6bEM ayKuUMOHa
OTKPbITUA/3aKpbITUA);

Tun PbIHOYHbIX OAdHHbIX.

lpumeyaHus:

Hanuume pasnmyHbix TMNOB AaHHbIX onpegensetca MMpasunamm
TOProB M 3aBMCUT OT PEXKMMaA TOProB M PbIHKa.

PasnnyHblie KaHanbl BeLWaHUA MMET NOAMHOMKeCTBa 3Ha4yeHUM
TMNa AaHHbIX U3 3TOrO CAMUCKA

Empty Book (269=J) o3HayaeT, YTO MO UHCTPYMEHTY OTCYTCTBYIOT
Kakue-nMbo AaHHble. ITO coobLieHNne MOXKET bbiTb Noy4eHo 6e3
YKa3aHUA KoAa MHCTPYMEHTa U perkmnma (No Bcemy pbiHKY). B aTom
C/ly4ae Bbl AO/IKHbI YAA/IUTb BCE HAKOM/EHHbIE AaHHbIE U Ha4aTb
npoueaypy NePBMYHOrO NOAK/IOYEHUS.

MNeperoBopHble pPexMMbl TOProB He coAeprKaT AaHHbIX 06
aKTUBHbIX 3aABKaXx.

Habop 3HauyeHWit 3TOro MNOAA MOMKET paclMpATbCA  Npu
06HOBNEHUNAX TOProBOI CUCTEMBI.

PekomeHayeTcs paspabaTbiBaTb Kog, TaK, 4Tobbl HEW3BECTHble
3HAYeHUA 3TOro NOAsA M NpPMBA3aHHbIE K HUMM Apyrve nons
WrHOPMPOBANUCL B KoZe QA0 Tex Mop, MoKa OH He 6byaer
a[aNTUPOBAH K HOBbIM TUMaM AaHHbIX.

NHaeKebl nybanKkytoTcs B KaHane MSS/MSR.

[aHHble npeaplayuiero AHA 0603HayatoTca Hanmunem nons 286.
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'e' (3anpet
HeobecneyeHHbIX TOPros)
'f' (PbIHOYHaA 3aABKa B
ayKUMOH
OTKPbITMA/3aKPbITUA, Ha
NOKYMKY);

'g' (PbIHOYHasA 3anBKa B
ayKUMOH
OTKPbITUA/3aKPbITUA, Ha
npoaaxy);

"' (Cnpoc ceccun);

'i' (MpeanoxxeHne ceccun);
'h' (LleHa npeaToprosoro
nepuoaa);

'k' (LleHa nocneToproBoro
nepuopaa);

'I' (PbIHOYHAA UeHa 2);

'm' (PbiHOYHaA LeHa);

‘o' (OdpuymanbHan ueHa
OTKpbITHA);

'p' (OdpuuymanbHan Tekywan
ueHa);

'gq' (Mpm3HaBaemas
KOTUPOBKaA);

'r' (OpuumanbHan ueHa
3aKpbITUA);

'v' (CoBOKYMHbIN cnpoc);
'w' (CoBoKynHoe
npeanoxeHune);

's' (LleHa ayKuuoHa
KPYMHbIMU NaKeTamu)

'x' (O6bem ayKumMoHa
KPYMHbIMUW NaKkeTamu);
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=>278

=>55

MDEntryID

Symbol

H

o

String

String

'v' (HakonneHHbIN
KYMOHHbIV A,0X0Z4 Ha AaTy
pacyeToB, B TEHTE, B
nepecyeTe Ha eauHULY
¢drHaHCcoBOroO
WHCTPYMEHTa);

'u' (Aropauus);

'z' (Bce caenku/cnuncok
06e31nYeHHbIX cAeNoK)

NaeHTndmKkatop anemeHta MDEnNtry.

lMpumeyaHuAa:

[ns KaHana caenok (269=z) aTo none coAep*KUT CTPOKY C
6MprKEBBIM HOMEPOM CAENKM.

[na KaHana 3aABOK, 3TO NOJIE COAEPKUT CTPOKY MAeHTUDMKATOPaA
coobueHns o gobaBneHMn HOBOM 3aABKK, KOTopbI HE cBA3aH ¢
61 pKEeBbIM HOMEPOM 3aABKM B TabmLe 3aABOK BUpPHKM.

[ns 06bI4HbIX opaepoB cyeTynk MDEntrylD 6yaet
YBEIMUMBATLCA Ha 1 ANA KaXKA0M 3aperncTpmpoBaHHOMN 3aaBKU.
[na aincbepr-3aaBOK MOHOTOHHOCTb MPUPALLEHUIA CHETYMKA
MDEntryID gns HOBbIX 3aABOK COXPAHUTCA, HO He 0b6A3aTeIbHO
Ha eguMHULY.

Koa/ab6pesuatypa LieHHoW bymaru. B ero kauectse
NCNONb3yeTCcs BHYTPEHHUI NaeHTUOUKATOP GUHAHCOBOTO
nHcTpymeHTa B TC (SECCODE).

lMpumeyaHue: GUHAHCOBBIN MHCTPYMEHT ¢ Kogom SecCode moxkeT
6bITb JOCTYNEH ANA TOPrOB B Pa3HbIX peXumax. Bbl JOAXKHbI
paccmaTpuBatb KombuHaumio Symbol (55) + Tradingsessionld
(336) Kak oTAENbHBIN MHCTPYMEHT C OTAE/bHbIMU KOTUPOBKaMU U
Tabanuamm coenok u 3as8BoK.
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=>83

=>270

=>271

=>272

=>273

=> 336

RptSeq

MDEntryPx

MDEntrySize

MDEntryDate
MDEntryTime

TradingSessionID

int

Price

Qty

UTCDateOnly
UTCTimeOnly

String

MopsAAaKoBbI HOMEP 06HOBIEHUS MO UHCTPYMEHTY.
YBennuneaeTca Ha eANHULY 1A KaXK40ro 06HOBIEHUS TOProBOM
MHOPMaLMN UK CTATYCa UHCTPYMEHTA.

LleHa aflemMeHTa pbIHOYHBIX AaHHbIX (LEeHa COOTBETCTBYET
3aZ.@HHOMY TUMY PbIHOYHBIX AAHHbIX, U OTHOCUTLCA K TEKYLLEMY
anemeHty MDEntry).

Mone ycnosHo obAasaTenbHoe, Koraa MDUpdateAction (279) =
New(0) n MDEntryType (269) He aBnsieTca ogHum ms (‘A’, 'B', 'J').
KonnuectBo nam o6bem afieMeHTa pbIHOYHbIX AAaHHbIX
(cooTBETCTBYET 3343aHHOMY TUMY PbIHOYHbIX AAHHbIX U
OTHOCUTbLCA K TeKylemy anemeHTy MDEntry).

Mone ycnoBHo obAasaTenbHoe, Koraa MDUpdateAction (279) =
New (0) 1 MDEntryType (269) asnsetca ogHum us ('0', '1', '2',
IAI'IBI’ IQI’ Ifl, Igl).

lMpumeyarue: ana 269='A', 'B' 3To no/sie Bblpa’KeHO B KOAMYECTBE
eanHUL, GMHAHCOBOrO MHCTPYMEHTA. [nAa ApYyrux TUNoOB AaHHbIX
3TO MoJie BblpaXKeHO B KOANYECTBE NOTOB.

[ata, KoTopaA OTHOCUTCA K AAHHOMY 3/1IEMEHTY PbIHOYHbIX
OaHHbIX.

Bpemsa, KOTOpoe OTHOCUTCA K AaHHOMY 3/IEMEHTY PbIHOYHbIX
OaHHbIX.

NaoeHTudmKaTop pexunma topros SECBOARD.

MpumeyaHue: GUHAHCOBbIN MHCTPYMEHT ¢ Kogom SecCode moxkeT
6bITb AOCTYNeH A1a TOProB B PasHbIX PerKMMax. Bbl [O/KHbI
paccmaTpuBaTb KombuHaumtio Symbol (55) + Tradingsessionld
(336) KaK OTAEe/IbHbIN MHCTPYMEHT C OTAENbHbIMW KOTUPOBKAMU U
TabnLLaMM CAE/OK U 3aABOK.
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=>625

=>276

TradingSessionSubID  H

QuoteCondition

H

String

MultipleValueString

'NA' (HeT Topros)

'0' (nepuog, oTKpbITKA)

'C' (nepuog 3aKkpbITUSA)

'N' (HopmanbHbI nepuog,
TOpros)

'L' (ayKUMOH 3aKpbITUSA)

"I' (AMCKPETHBIN ayKLIMOH)
'D' (ayKLUMOH KpYMHbIX
NnakeToB)

'E' (nepuoa Topros no ueHe
ayKLMOHa 3aKpbITHA)

'S' (ayKLMOH OTKpPbITHA)
'A' (AykumoH: dasa cbopa
3anBOK)

'a' (AyKkumoH: dasa
3aKNHOYEHMA CAENOK)

'b' (AyKumoH: dPasa
dopmmpoBaHUA peecTpa.
3asBKM 3a6/10KNPOBaHbI)
'p' (AyKuMOH: Pa3a
napannenbHoro cbopa u
yA0BNETBOPEHMWSA 3a5BOK)
'C' (Hannyywas ueHa)

YKa3biBaeT nepunoa Topros

lMpumeyaHue: 3Ha4YeHMe nepuoaa TOProB ABAAETCA MyCTblM A0
Hayasia TOProB M Nocse 3aKpbITUA TOPros. 1A MHKpeMeHTabHbIX
06HOBNEHWI M CHIMLOTOB NEPUOA, TOPrOB YKA3bIBAaeT Ha Nepuoa,
B KOTOPbI NPOMU30LWI0 cobbiTUE A8 AAaHHOIO 3/IEMEHTa, a He Ha
TEKyLLMI TOProsbli nepuoa.

CNWCOK YCNOBUI, KOTOPbIE XapaKTEPU3YIOT KOTUPOBKY, YC10BUA
mexay cobon pasgeneHbl npobenamu.
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=>277

=>286

=>40

=>451

=> 236
=>64

TradeCondition

OpenCloseSettlFl ag

OrdType

NetChgPrevDay

Yield
SettIDate

H

H

H

H

H*

MultipleValueString

MultipleValueString

Char

PriceOffset

Percentage
LocalMktDate

'C' (PacyeTbl Mo caenke
OCYLLEeCTBAAOTCA B A€Hb
3aK/0YEHMA CAENKM)

')' (PacueTbl no caenke
OCYLLEeCTBAAOTCA Ha
cneaylowmn aeHb nocne
3aK/0YEHMA CAeNKN)

'R' (LleHa oTKpbITKA)

'‘Al' (OduumanbHas ueHa
3aKpbITUA);

'98' (MnHMUManbHoe
3HauyeHue);

'99' (MaKcMmanbHoe
3HauyeHue)

'4' (JaHHble NpeablayLLEero
TOProBOro AHA)

'"1' (PbIHOYHaA)

YcnoBuA, KOTOPbIE XapaKTEPU3UPYIOT CAENKY UAN PbIHOYHbIE
[aHHble, KOTOpble paccuMTbIBAOTCA Ha 6ase caesku, ycaoBua
mexay cobon pasgeneHbl npobenamu.

®nar, KOTOPbIN NAEHTUOULMPYET TUM SNEMEHTA PbIHOUYHbIX
AaHHbIX.
Tun 3aaBku. Ucnonbsyetca ecam MDEntryType (269) ='f ', 'g'

lpumeyaHue: PbIHOYHbIE 33aABKW B ayKUMOH, aKTUBMPYIOTCA M
nybAnKYlOTCA NOC/e Hayana aykuuMoHa 3akpbltha. Caenku
ayKLMOHa 3aK/At04YaloTCA MO ero OKOHYaHMMU. PbIHOYHbIE 3afBKU
nyb6AnKytoTca ToNbKo B ¢dasax cbopa 3asABOK B ayKuUMOHax. B
HOPMa/IbHbIX TOPrax TakMe 3asBKM He NyBANKYIOTCA, MOTOMY Y HUX
He MOXKET ObITb CTATyCa aKTUBHbIX.

MN3meHeHWe LeHbl nocnegHen caeikm no OTHOLWEHUIO K LieHe
nocneaHen CAeNKW npeablayLero ToproBoro AHn

JoxoaHocTb, paccumTaHHas no ueHe MDEntryPx (270).

[ata pacyetoB no caesnke (SettlementDate) B dopmate
YYYYMMDD.

lpumeyaHus:
[na 0bblYHbIX CAENOK — AaTa pacyeToB
Ona caenok PEMNO — pata pacyetoB nepson Yactu caenku PEMNO.
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=>44
=>423

=>5292

=>5154
=>5293
=>5384
=> 5459
=>5510
=> 5558
=> 5559

=>5677
=>5791

=>5902

=>6139

=>6143

Price
PriceType

BidMarketSize

CXFlag
AskMarketSize
AccruedinterestAmt
SettIType
ChgFromWAPrice
BuyBackPx
BuyBackDate

Repo2Px
TotalVolume

EffectiveTime
TotalNumOfTrades

TradeValue

I T

I T T T

Price
int '"1' npoueHTbl cTaBku PEMNO

Int

Boolean 'Y' (Oa)
'N' (Her)
Int

Amt

Char
PriceOffset
Price
LocalMktDate

Price
Int

UTSTimestamp
int

Amt

CraBska PEMNO gna caenok PENO

YKasblBaeT Ha TMN LeHbl (ctaBka PEMNO B npoLeHTax) A41a caenok
PEMO.

CymmapHbIi 06beM PbIHOYHbIX 3a8BOK B ayKLMOHE 3aKpbITUS HA
MOKYMKY MO OXWAAaeMOW LLeHe ayKUMOHA, BbipaXKeHHbI! B
eANHULAX MHCTPYMEHTA.

3anpet HeobecneyeHHbIX Topros (269='"e')

CymmapHbIi 06BbeM PbIHOYHbIX 3a8BOK B ayKLMOHE 3aKpbITUS HA
NpoAay, BblpaXKeHHbI B e4MHNLAX MHCTPYMEHTA.

O6bem HaKOMIEHHOIO KYNOHHOrO A0X04a.

Koz pacyeTtoB no caenkam (269=z)

MN3meHeHMe LeHbl CAENKM NO CPaBHEHUIO CO CpeaHEeB3BELLEHHOM
LeHOoM npeablayLLEro TOProBoro AHs.

Ons coenok PENO — cymma caenkn PEMO (269=z).

Ons coenok PEMNO — gata BTopoi yactu caenku PEMO (269=z).
Ons coenok PENO — cymma BTOpOW Yyactu caenkm PEMO (269=z).
O6bEM AeHeXHbIX cpeacTs.

Ucnonbayetca ecnn MDEntryType (269)='f', 'g'

PbIHOYHbIE B ayKLMOH OTKPbITUA/3aKPbITUA 3aABKM HA MOKYMKY B
KayecTBe 06beMa yKa3blBalOT CYMMY AeHEXKHbIX CpeacTs. 3asBKU
ZAPYroro TMNa CoAep*KaTt KoJIMYecTBO JI0TOB TOPTryeMoro
NHCTPYMEHTA.

Bpemsa akTMBaLMM 3aABKM. 3a8BKMU U YPOBHU LieHbI B KOTUPOBKaX,
ANA KOTOPbIX HE HACTYNWAa aKTUBALMSA, HE Y4acTBYHOT B TOprax.
O6blLLee KOMYECTBO CAEMOK, 3aK/TI0YEHHbIX Ha MPOTAXKEHUM
TOProBOro AHA.

Ob6bem coBepLUeHHbIX CAENOK.
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=>7017

=>9168
=>9169
=>9412

=>9820

=>10504
=>1080
=> 10505

=>10509

=>10510

Volumelndicator

OfferNbOr
BidNbOr
OrigTime

StartTime

OrderSide
RefOrderID

OrderStatus

MinCurrPx

MinCurrPxChgTi me

H

T

char '0' (HeT 3asBOK)
'1' (O6bem 3aAaBOK He
npeBbILAEeT NOPOroBoit
Be/INUYMHbI N*)
'2' (O6bem 3aABOK
npeBbIlLaeT NOPOroByto
BeNUUYNHYN*)
'3' (EcTb 3a51BKM)

int

int

int

UTSTimestamp

char
char

char '0' (AKTUBHaA);
'T' (Bpemsa akTUBaLMMU He
HaCcTynuno).

Price

UTCTimeOnly

NHauKaTop 06bema 3aaBOK KPYMHbIMW NaKeTaMu.
Ucnonbayetca, Korga MDEntryType (269) ='v' unum 'w'.

N* (nepemeHHOE) - BE/IMYMHA MHAMKATOPA Onpeaensaerca
buprKe.

KonnuecTso 3aABOK Ha NpoAaXKy B ouepeam.

KonnuecTBo 3aABOK Ha MOKYMKy B o4epeu.

O603Ha4YaeT Bpems 3anmcu TpaH3aKuumM B TOProBOM cUCTEME B
MMKPOCEKYHAAX (OTHOCUTEIbHO BPEMEHM B LE/bIX CEKYHAAX,
yKasaHHoro B nosne 273). Ana nonyyeHusa BpemeHu cobbiTusa ¢
MWKPOCEKYHAHOM TOYHOCTbIO AaHHOE 3HAYEHNE MOXKeET BbITb
[06aBNEHO K 3HaYeHM o Tara 273. Mone fOCTyNHO B KaHanax
CLEeNI0K U 3aABOK.

Bpems cTapTa ayKumoHa. Micnonb3yeTca Ana ayKUMOHOB KPYMHbIX
MaKeToB U AMUCKPETHbIX ayKLLMOHOB.

HanpaBneHHOCTb arpeccMBHOM 3aABKN B 3TOM CAe/Ke.

B noTtokax TLR n TLS: MDEntrylD naccuBHOM 3as8BKM 3TOM CAEKU
8 notoke OLR.

TeKyLMiA cTaTyC 3aABKW. 3asBKM CO CTaTyCOM T HEAKTMBHbI U He
Y4aCTBYIOT B TOprax.

MuHMManbHan u3 aByx UueH: ObMunanbHON TEKYLLEN LLEHbI U
LeHbl nocneaHen cAenku, Bolweallen B pacyér opuumanbHom
TeKyLen LueHbl. icnonb3yeTtca ana onpeaeneHus ycaosuim
3anpeTa KOPOTKMX NPOoAaK.

Bpema nsmeHeHUs MUHUMAIbHOM TeKyLLeln LeHbl.
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