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BBeneHue

O nnatdopmMe Market Data Multicast FIX/FAST

Cuctema Market Data Multicast FIX/FAST Platform npeactaBnser coboi  HOBbIN
BbICOKO3((EKTUBHBIM MEXAHU3M A1 Nepeiayi PbIHOYHbIX AaHHbIX O Toprax. [JaHHbI MEXaHU3M
coyeTaet B cebe CTPYKTYypYy M CMHTakcuc coobuiennii FIX npoTokona, XxopoLune BO3MOXHOCTM Anst
ONTMMM3aUMN MOTOKOB JAaHHbIX FAST npoTokona, BO3MOXHOCTU ObiCTpon M 3 hEKTUBHON
nepeaayn AaHHbIX 60nbLIOMY KonnyecTBy nonb3osateneit UDP npoTokona.

Cucrtema Market Data Multicast FIX/FAST Platform Bknto4aeT cneaytolime acnekTbl: NOTOKOBblE
[i@HHbIe, MHKpeMeHTanbHble cooblieHuns, FIX dopmaT cooblieHnin, KoanpoBaHme CoobLLEHNA B
cdopmat FAST, nonyyeHue AaHHbIX 6OMbLUMM KOIMYECTBOM MOSIb30BATENEN, BO3MOXHOCTb
BOCCTaHOBJIEHMS MPOMYLLUEHHbIX AAHHbIX.

[NoTokoBas nepeaava AaHHbIX

Mcnonb3oBaHne MNOTOKOBOM Mepeaayy [AdaHHbIX MO3BOMSIET NepeaaBaTb MHGOPMauuMo OT
MCTOYHMKA K Mony4vaTento, He pa3buBas ee Ha OTAeNbHble COobLEeHns Ansg Kaxaoro cobbitus.
Heckonbko TakuMx COObITUMA MOryT OblTb BKJ/IOMEHbI B OAHO COO6LLEHME. ITO MO3BOSSET
CYLLECTBEHHO CHU3WTb 3aAEPXKM U YBENNYUTb CKOPOCTb Nepeaayn AaHHbIX.

MHKpeMeHTanbHble CO0bLLEHUS

Ncnonb3oBaHne MHKPEMEHTAJIbHbIX COO6U.|,eHl/Il\;1 NO3BONSET 3HAYUTENBHO CHU3UTb OObLEMBI
oTnpaBngeMbIX AdHHbIX. V|CI'IOJ'Ib3y}OTC$| TOJIbKO [AaHHblE, U3MEHUBLUMUECA NOA BOB,D,GVICTBVIGM
PbIHOYHbIX CO6bITUA. MUHUMANBHOE KONMUYECTBO KOMaHA UCNOJb3yeTca And UuxX 0bHOBNEHUS:
pobasneHue HOBOW 3arnncu, N3SMeHeHne 3anncun, yaaneHme 3arnncu.

FIX ¢bopmat

Cuctema Market Data Multicast FIX/FAST Platform wucnonb3yet dopmat u cuHTakemuc FIX
coobuieHnit. CooblieHne COCTOMT M3 3arofioBka, Tena coobueHns u Tpewnepa. lNons B
coobuleHnn pasaeneHbl mexay coboi ¢ nomolybto ASCII cumBona - <SOH>. Ons nony4eHus
6onee noapobHOro npeacTaBneHnst 0 NpoTokone FIX MoXHO 0bpaTutbest Kk pasaeny [y6anyHbii
FIX nHTepdeic.

KoanposaHue B FAST cdopmaTt

FAST (FIX Adapted for Streaming) npeacraBnseT coboi anroputM okaTusl, KOTOpPbIN NO3BONSIET
B 3HAUMTENbHOM CTeneHn onTummuanposaTb FIX coobuwenns. FAST yMeHbluaeT pa3mep AaHHbIX
6e3 BHeceHus 3afepXeK, YTO MO3BONSET YBENUYUTb KOMMYECTBO OTMNPaBASEMbIX AAHHbIX W
YMEHbLUNTb BPEMS UX Nepeayu.



FAST Protocol ana ckaTust coobLIeHMIN NCNONb3YeT CneaytoLlee:

HesiBHOE TarmpoBaHue;

Bo3MOXXHOCTM KOAMPOBaHWSA NONeN;
Wcnonb3oBaHne Pmap;

KoanpoBaHue cton-6uta;

Mcnonb3oBaHne 6MHApHOIO KOAMPOBAHMS.

B 6onblmHCTBE cnyyaeB npaswuna koampoBaHus B FAST dopMaT CornacoBbiBalOTCA MexAay
KOHTpareHTamu nytem npeaocrtasneHns XML wabnoHos.

Ana nonydeHus 6onee noapobHoro npeacraeneHns o npotokone FAST MOXHO 06paTuTbCA K
pa3geny FAST dopmatFAST dopmar.

MNonyyeHne aaHHbIX C NoMoLblo Multicast

Ans  pacnpocTpaHeHns coobuieHnin ucrnonb3yetcs UDP  NpoTOKOM, KOTOpbIM MO3BOASIET
nepeaasaTb NakeTbl Cpa3y HECKONBbKUM MOsyyaTensMm.

B oanH UDP nakeT MoryT 6biTb BK/IKOYEHbI Cpa3y HeCkosbko FIX cooblueHni, 3aKkoaAMpOBaHHbIX B
FAST, Ho B HacTosiwee BpeMmsi cuctema Market Data Multicast FIX/FAST Platform obecneunsaet
OoTnpasfieHMe TONbKO OAHOro 3akoauposaHHoro B FAST coobuweHus. FAST coobuieHve
cneunanbHo hopMupyeTcs TakuMm 06pa3oM, 4Tobbl pa3mMep UDP nakeTa He npeBbiLlasn TUMUYHOro
ans cetn Ethernet 3HaueHns napameTtpa MTU B 1500 6aiT.

Bo n3bexkaHune nytaHuubl Market Data Multicast FIX/FAST Platform nocbinaeT gaHHbIE U3 pa3HbiX
6upykeBblx Tabnuy pasHbIM multicast rpynnam.

BoccTtaHoBneHue OAHHbIX

Ana nopaepXaHWsi KOHCUCTEHTHOCTM  PbIHOYHbLIX [aHHbIX BaXXHO WMETb BO3MOXHOCTb
BOCCTaHaB/IMBaTb NMPOMYyLUEHHbIE 60 NOTEPSHHbIE COOOLLEHMS.

Market Data Multicast FIX/FAST Platform obecneunBaeT BocCcTaHOB/IEHNE AaHHbIX 2 cnocobamu:

e BoccraHoBneHue 60nbworo o6bema AaHHbIX C NOMOLLBIO OTMPABKM KIMEHTY CHAMLLOTOB;
e BoccTtaHoBneHne Hebonbloro o6beMa AaHHbIX No TCP — coeanHEHMIO.



PaboTa ¢ nnatdopmon Market Data FIX/FAST Multicast

MoAktoYeHne 10 CTapTa TOProBo CUCTEMBI

KnueHtaM pekoMeHayeTcs noakntoumntbca K cucteme Market Data Multicast FIX/FAST Platform
eLle 40 OTKPbITUS TOProB. ITO rapaHTUPYET, YTO K/IMEHT HAaYHET MOy4aTb aKTyasibHble AaHHble
6e3 HeobxoguMocTn obpaleHuss K KakuMm-nmbo cnocobam BOCCTAHOBAEHWUS MPOMNYLUEHHbIX
[AHHbIX.

JaHHbIA  CUEHapuit  SIBNSIETC  OCHOBHbIM. KNWEHTY cneayeT  BbIMOMHUTL — CReaAyHoLLYHo
nocneaoBaTenbHOCTb AEUCTBUIA:

1. CkayaTb hain KOHpMrypaumm KaHanoB u NOTOKOB C ftp-cepBepa. KoHbUrypaumOHHbIN
dain B dopmate .xml onucbiBaeT napameTpbl noaxntodeHus (IP appeca multicast,
HOMepa NopToB U T.A4.).

2. Ckayatb ¢anmn FAST-wabnoH c ftp-cepeepa. [ns nonyyeHust AOMONHUTENbHOM
nHdopMaumm cM. NyHKT FAST wabnoH ¢ onucaHneM wabnoHa.

3. Havatb cnywatb noTokm Instruments Definitions, Orders u/unu Statistics, Trades (knneHT
MOXET CNyLWwaTb TONbKO MHTEPECYIOLWME ero NoTOKM) U NMPUMEHATL MoslyYaeMble AaHHbIe
B 06bIYHOM MopsiaKe.

MoAKNoYEHNE Noc/e CTapTa TOProBol CUCTEMBI

Mpy NOAKMOYEHUM K CUCTEME MO3XKE Hayana TOProB AN MOJSyYEHUS MOSHON PbIHOYHOM
MHbOPMaUUK CrieayeT NpUAEPXMBATLCS CeaytoLen npoueaypbi:

1. CkayaTb chain KOHpMrypaumm KaHanoB u NOTOKOB C ftp-cepBepa. KoHMUrypaumoHHbIN
dann B dopmate .xml onucbiBaeT napameTpbl noaknoyveHns (IP agpeca multicast,
HOMepa NopToB U T.4.).

2. Ckauvatb ¢anmn FAST-wabnoH c ftp-cepeepa. [ns nonyyeHust AOMONHUTENbHOM
nHdopMaumm cM. NyHKT FAST wabnoH ¢ onnucaHunem wabnoHa.

3. Hauatb cnywatb notok Instruments Definitions. Kpome pgoctaBkv onucaHui
WMHCTPYMEHTOB, 3TOT MOTOK WMCMOMb3YyeTCs M B KayecTBe NOToka Snapshot ans notoka
Instrument Status.

4. Hauatb cnywatb notokn Orders u/vnu Statistics, Trades, Instrument Status (knueHT
MOXET CNywWaTb TONMbKO WHTEpecylolwme ero MOTOKM) W HakanaueaTb MoSyyYaeMmble
coobLeHus.

5. Hauatb cnywatb notokn Orders Recovery u/unu Statistics Recovery, Trades Recovery.
MonyunTb MO 3TMM MOTOKaM CH3MLWOT, B KOTOPOM 3HauyeHus nonen 369 wnm 83 ans
[AAHHOMO MHCTPYMEHTa MNpEBbLIWAOT HaMMeHbLUMe 3HadyeHus nonen 34 wnu 83 ans
HAKOMMIEHHbIX AN AAHHOMO MHCTPYMEHTA O6HOBNEHUM.

6. lMpuMeHnTb OBHOBNEHUS C 6ONbWMMM HOMEpaMM 3HauveHusMu nonen 34 wnu 83 ans

MHCTPYMEHTA K CHEMWOoTY A1 MHCTPyMeHTa. lNpoLuecc MOXHO NpOBOAUTb KaK B [ABa 3Tana

AN BCEX MHCTPYMEHTOB (CHavana noslyuYmTb CHAMWOTbI C 60MbLWMMKN 3HAYEHUAMI MONEN

369 nNo BCeM WMHCTPyMeHTaM, a NoToM obpaboTaTb HaKOMeHHble 06HOBNEHUS), TaK U

napannenbHo (N0 Mepe MOMyYeHMs CHIMWOTOB MO WHCTpPyMeHTam obpabaTbiBaTh

HaKoMNeHHble OOHOBIEHWNS MO MOYHYEHHOMY UHCTPYMEHTY).

MNepecTtaTb cnywaTb NOTOKM Recovery.

MpoaomKkMTb 06bIYHYI0 06PaboTKy NMOTOKOB MHKPEMEHTAIbHbIX OOHOBNEHUIA.

© N



Ob6paboTka Aybnmpyrowmnxcs AaHHbIX B NOTOKax A n B

[aHHble Bo Bcex UDP-NOTOKax pacrnpoCcTpaHaoTCa B ABYX 3k3emnnspax (A n B) Ha ABYX pa3HbIX
multicast-agpecax.  KnueHTy  pekomeHayeTcs  obpabatbiBaTb 0b6a nNOTOKa  BBUAY
HerapaHTMpoBaHHOCTM pgoctaBkun UDP-naketoB. O6paboTka [ABYX WAEHTUYHBIX MOTOKOB
NO3BONSIET CHU3UTb BEPOSITHOCTb MOTEPb MO MEHbLUEN Mepe B 2 pasa.

B kKakoM nMMeHHO 13 NoTokoB (A nnu B) cooblieHne nosiBUTCA NepBbIM He oroBapuBaeTcs. [ns
06paboTkM NOTOKOB CleayeT UCMOMb30BaTh NOPSAKOBbLIN HOMEP COObLLEHMSI U3 Npeambybl nn
Tara 34-MsgSeqNum. Micnonb3oBaHne npeamby bl NO3BONSIET ONPeAENUTb NOPSAKOBLIN HOMEP,
He npuberas K aekoanpoBaHuio FAST-coobLueHus.

O6paboTky notokoB A 1 B cnegyeT npov3BoaAnTb NO CrieaytowemMy anroputmy:

e Cnywatb notokn A n B,

e (Ob6pabaTbiBaTb COO6LLEHNS MO NOPSAAKOBOMY HOMEpY,

e Otb6pacbiBaTb NoAy4eHHoe cooblieHne, ecnu coobuleHre C TakuM NopsiAKOBbIM HOMEPOM
y>Xe nosyyanocb paHee,

e Ecnu obHapyxuBaeTcs nponyck B NOpsiAKOBbIX HOMepax B 060Mx KaHanax, To 3TO, CKopee
BCEro, CBMAETENbCTBYET O NOTepe NakeToB Kak B MNOTOKe A, Tak 1 B rnoTtoke B. KnueHTty
cneayet MHULMMPOBaTb OAHY W3 Mpouedyp BOCCTaHOBNEHMSA MPONYLUEHHbIX AaHHbIX.
BnpoueM, KIMEHT MOXET noAoXKAaTb HeKoTopoe (pa3yMHOEe) BpeMsi, BO3MOXHO,
MPOMYLUEHHbIA NAKeT NPUAET HECKOSIbKO MO3Xe, Tak kak npoTtokon UDP He rapaHTupyeT
NnocneaoBaTeslbHOCTb AOCTaBKM MaKeToB.

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

CoobLieHuns HeobxoanMo nony4vaTb U3 NOTOKOB A 1 B:

1. TMony4dnnmn 59-e coobueHne us A, obpabotanu ero.

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

3. Nonyumnn 60-e coobuieHne n3 A, obpabotanu ero.

4. Monyunnu 60-e cooblieHne ns B, otbpocnnu ero, Tak Kak obpaboTanu ero paHee.

5. Nonyumnn 62-e coobuieHune ns A, otbpocnnun ero, Tak Kak oxuaaercs 61-e.

6. TMonyunnu 61-e coobweHune ns B, obpabotanu ero.

7. Tony4ymnun 62-e coobueHne n3 B, obpabotanu ero.

8. TMonyunnun 62-e coobuieHne ns A, oTbpocunm ero, Tak Kak obpabotanu ero paHee.

9. TMonyunnu 63-e coobueHne ns A, obpabotanu ero.

10. Monyunnum 65-e coobuieHne ns A, oTbpocnnu ero, Tak Kak oxunaaercs 64-e.

11. Monyunnu 65-e coobuieHne n3 B, otbpocnnm ero, Tak Kak oxunaaercs 64-e.

12. MNepewnn K npoueaype BOCCTAHOBNEHMS MPOMYLUEHHbIX AaHHbIX, Tak Kak OBHapy»eH
nponyck cooblieHus.



(DYHKLI,VIOHaﬂbHOCTb CUCTEMBbI

ApxuTekTypa CUCTeMbI

[ns pacnpocTpaHeHUs pbIHOYHBIX AAHHbLIX MCMOJMb3yeTCs TpaHCNOpTHbIM npoTokon UDP, a ans
3anpoca NpONyLEHHbIX AaHHbIX Peann3yoTCs MeXaHUM3Mbl BOCCTAHOBEHWSA O npoTokony UDP
¥ NOBTOPHOIO MOJTyYeHUs AaHHbIX Mo npoTokosny TCP.

B cucteMe Mcnonb3yloTesa cregytowmne snapl MHCI)OpMaLI,MOHHbIX NOTOKOB:

OCHOBHbIE NOTOKM,

MOTOKM pacnpoCTPaHEHMSI MHKPEMEHTA/IbHbIX OOHOBIEHMIN PbIHOYHBIX AAHHbIX,
MOTOKM pacnpoCTpaHeHWst ONMCaHUM (UHAHCOBLIX HCTPYMEHTOB,

MNoTOKM BOCCTAHOB/EHMS,

MoTOKM pacnpoCTpaHEHUS CHIMLOTOB PbIHOYHbLIX AAHHbIX,

Ceccun gns 3anpoca NponyLeHHbIX AAHHbIX.

Trading System

MICEX Market Data Multicast FIX/FAST Platform

TGP Replay




Market Data Multicast FIX/FAST Platform obecneunBaeT BeliaHve No creayowmnM noToKam:
OCHOBHbIe NOTOKMW:

e Market Statistics Feeds (MSR):
o Statistics Feed A;
o Statistics Feed B.

e Active Orders List Feeds (OLR):
o Orders Feed A;
o 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.

MNoTokn 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):
o Orders Recovery Feed A,
o Orders Recovery Feed B.

e Trades List Recovery Snapshot Feeds (TLS):
o Trades Recovery Feed A;
o Trades Recovery Feed B.

Instruments Definitions Feeds (IDF):

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

MNMoMumo TpaHcnsauum gaHHbiXx B UDP-noTokax, Market Data Multicast FIX/FAST Platform moxeTt
npuHMMaTh Bxoasiwme TCP-coeanHeHUsl, N0 KOTOPbIM K/IMEHTbI MOTYT 3anpOCUTb NPONYLLEHHbIE
AaHHble. Tlo TCP-coeanHeHMo MOryT 6bITb 3anpoLUeHbl NPonyLeHHbIe Co0bLeHns B OAHOM U3
cnegytowmx UDP-noTokos:

e Statistics Feed (MSR),

e Orders Feed (OLR),

e Trades Feed (TLR),

e Instrument Status Feed (ISF).

Ans TCP replay noakItOYEHWU MPUMEHSILOTCS OrpaHUYeHust. YMcneHHble 3HaAYeHUsl AaHHbIX
OrpaHNYEHN MOTyT BbITb M3MEHEHBI MO peLIeHnIO Bupxu.



FAST ¢dopmaTt

O6Lee onuncaHue

Bce coobuieHust, otnpaBnsieMble Market Data Multicast, npeacraBnsitoT cobon coobuieHms B FIX-
¢opmaTe, 3akoanpoBaHHble o npoTtokony FAST (FIX Adapted for Streaming). MpoTtokon FAST
6bin paspabotaH FIX Market Data Optimization Working Group ans onTMMmnsaunm 3n1eKTPOHHOMO
obMeHa (MHAHCOBOW MHGOPMauUMK, B 4YaCTHOCTWU, ANS PacnpocTpaHeHus 60nblioro obbEMa
AA@HHbIX C MMHUMaNbHOW 3a4EPXKKOMN.

OcobeHHOCTbIO pacnpoCTpaHeHust AaHHbIX B MHMOPMaUMOHHbIX NoTokax oT Market Data Multicast
SBNseTcs To, YTO nepes KaxapiM FAST-cooblieHnem pobaBnsietca 4-6amtoBas npeambyna, B
KOTOpON coaepXxuTcs 3HadeHue 34-ro Tara (SegNum) cnepytowlero 3a npeambynon FAST-
coobLueHnsi. ITO NO3BOMSET MOSyYMTb MOPSAKOBbLIM HOMep cooblieHust (kak npu obpaboTke
coobuleHni M3 notokoB A M B, Tak M npu OBHapy>XeHWM NpOMnyckoB), He npuberas K
AekoanposaHuio camoro FAST-coobLeHnst — 3TO 3HaUUTENbHO SKOHOMUT BpeMs Npu 0bpaboTke
noToKa.

quence rmplate
Sequence BMAP Templat Message
number ID

4 bytes N bytes N bytes
Preamble FAST-message

KoauposaHue cton-buta

KoanpoBaHue cTon-6uta SBNSIETCS OAHMM W3 COCTaBnsitowmx npoueccoB FAST, KkOTopbIi
MO3BOMSIET UCKNIOUYNTL M3BbITOYHOCTb Ha YPOBHE Nnepeaayun Nnonei ¢ AaHHbIMK, UCMONb3Yys CTOM-
6UT BMecTo npuBbIYHOrO 6aiToBOro pasgenutens. B FAST cton-6uT WMCnonb3yeTcs BMECTO
ctaHaapTHoro FIX paspgenutens — 6amta <SOH>, TakuMm o6bpa3oM 7 6uToB Kaxxaoro Gaiita
MCNONb3YHOTCS ANS Nepefayn AaHHbIX, a 8- 6UT CyXUT 0603HAYEHNMEM OKOHYAHMUS NONSI.

HesBHOE TarnpoBaHue

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

Ter — HOMep Nonsi, KOTOPOE B AaHHLIM MOMEHT NepeaaeTcs;
3Ha4yeHne — pakTn4ecKoe CoAepIKaHne AaHHbIX 3TOro nons;
<SOH> — ASCII cMMBOI, KOTOPbIN UCMONL3YETCS B KayecTBe 6aiTOBOro pa3aenutens nons.

MNpumep:

35=x|268=3 (3arono0BoK coobuieHunn)

279=0|269=2|270=9462.50|271=5|48=800123 | 22=8 (caenKa)
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 NpeAno*eHme 2)



FAST ycTpaHsieT W36bITOYHOCTb, WMCMOMb3ys LWA6M0H, KOTOPbIN OMUCLIBAET CTPYKTYpPY BCEro
Co06LLEHNS. TakoM MeXaHW3M Ha3blBAETCS «HESIBHbIM TErMPOBaHMEM», T.K. FIX Tern ctaHoBsTCs
HESABHOM YacCTbto NepefaBaeMblX AaHHbIX. FAST-abnoH 3aMeHsIET CUHTaKCUC «Ter = 3HayeHne»
Ha «HeaBHOE TernposaHue» Mo CreayoLwmM rnpaBunam:

e HOMepa T3roB He nepeaarTcs B cO0bLeHNN, HO 3aaHbl B LWAbNOHE;
e 10C/eAoBaTENbHOCTb MOMen B COOBLLEHNN TaKas Xe, Kak U Teros B LWabnoHe;
e WAbNOH onpeaenseT ynopsaaodeHHbIM Habop nonen ¢ onepaTopamu.

Bo3MOXXHOCTN KOAMPOBaHMS Monen

FAST pencTBYeT Kak MalluMHa COCTOSIHMI, KOTOpasi B KaXAbli MOMEHT AOS/HKHA 3HaTb, Kakue
3HayeHusi HeobxoamMMo coaepxaTb B NMaMsiTU. FAST cpaBHMBAET TeKyLUEe 3HAaUYEHME NONS C ero
npeabiayLWwmM 3HaYeHNEM, 1 ONpeaesnsieT, Kakoe AeNCTBUE TpebyeTcst NpeanpuHSTb:

MCMNO/Ib30BaTb B KAYEeCTBE HOBOrO 3HA4YeHUs1 KOHCTaHTY (3afaHHyto B WAbnoHe),
3Ha4YeHMe NO YMONYaHMO (NMPUMEHSITb, €C/IN HOBOE 3Ha4YeHue Nosst OTCYTCTBYET),
caenaTb konuto (npoaybnvposaThb Npeaplayliee 3Ha4YeHne 3Toro Tara),

BblYMCNTDL AeNbTy (415 LeNOUYMCIEHHbIX — apudMeTUYeckas pasHOCTb MexXay TeKyLMM
M NpeablayLwmnM 3HaYeHNeM, TaKkKe NUCNOMb3yeTCs CO CTPOKOBLIMU 3HAYEHUSIMU),

e MPOMHKPEMEHTUPOBATL Npeablayliee 3HaveHne (TONbKO AN LeNoYUCIEHHDbIX).

CnoBapeM HasblBaeTCA K3W, B KOTOPOM XpaHATCA npeablgylimMe 3Ha4vyeHus, MNoslyyYeHHble
cuctemont. Coepxxmnmoe cnoBaps cbpacbiBaeTcs B Havane kaxaoro UDP nakeTa. Tak Kak B 0AHOM
UDP-nakeTe OTnpaBnsieTcsl ToMbko oAHO FAST-cooblieHne, TO AenbTa B TakoM peanu3auuu
MCNonb30BaTbCs He byaerT.



FAST wabnoH

FAST wabnoH cooteetctByeT TMNYy FIX COOBLLEHUNS, N OAHO3HAYHO ONpeaensieT NOpsAAoK Nosen
B HeM. LLIabnoH Takxke COAepXXMT CMHTAKCUC, YKa3blBatOLWMIA Ha UCMONb3yeMbI TUM MOt U METOA
AexkoavpoBaHus. LLabnoH 3agaetca B XML Buae. Kaxgoe FAST cooblieHve B CBOKO ouvepeib
COAEPXMUT naeHTUdUKaTop WwabnoHa, No KOTopoMy ByaeT NPoOMCXOaNTb AEKOANPOBAHME.

MpuMep wabnoHa coobuweHns Market Data — Incremental Refresh (MsgType=X):
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<!-- Market Data - Incremental Refresh —-->
<template name="X" id="6" xmlns="http://www.{ixprotocol.org/na/fast/td/1.1">
<string name="MessageType" id="35">

<constant value="X"/>

</string>

<string name="ApplVerID" id="1128"><ccpy/></string>

<string name="SenderCompID" id="49"><copy/></string>

<uInt32 name="MagSeglNum" id="34"><increment/></ulnt3Z>

<ulnté4 name="SendingTime" id="52"><ccpy/></ulnté4>

<byteVector name="MessageEncoding” id="347" presence="optional"><default/></byteVector>
<sequence nzame="CrouplMDEntries">

<length name="NoMDEntries" id="268"/>

<uInt32 name="MDUpdateAction" id="273"><copy/></ulnt3Z>

<string name="MDEntryType" id="263" presence="optional"><cepy/></string>
<byteVector name="MDEntryID" id="278" presence="optional"><cecpy/></byteVectcr>
<byteVector name="Symbol" id="55" presence="optional"><copy/></byteVector>

<int3Z name="RptSeq" id="83" presence="optional"><ceopy/></int32>

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

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

<uInt32 name="MDEntryDate" id="272" presence="optional"><ccpy/></ulnt3Z>

<uInt32 name="MDEntryTime" id="273" presence="optional"><ccpy/></ulnt3Z>
<byteVector name="TradingSessionID" id="336" presence="optional"><copy/></byteVector>
<byteVector name="QuoteCondition" id="276" presence="optional"><cecpy/></byteVector>
<byteVector name="TradeCondition" id="277" presence="optional"><ccpy/></byteVector>
<uInt3Z name="OpenCloseSettleFlag"” id="286" presence="optional"><default/></ulnt3z>
<decimal name="NetChgPrevDay" id="451" presence="optional"><copy/></decimal>
<decimal name="Yield" id="236" presence="opticnal'><copy></decimal>

<decimal name="AccruedInterestAmt" id="5384" presence="c¢ptional'><copy/></decimal>
<decimal name="ChgFromWAPrice" id="5510" presence="optiocnal"><ccpy/></decimal>
<decimal name="ChgOpenInterest"” id="5511" presence="optional"><ceopy/></decimal>
<int32 name="TotalNumOfTrades" id="6133" presence="optional"><copy/></int3Z>
<decimal name="TradeValue" id="6143" presence="optional"><copy/></decimal>

<int32 name="0fferNbOr" id="9168" presence="optional"><copy/></int32>

<int32 name="BidNbOr" id="9163" presence="optional"><ceopy/></int32Z>

<decimal name="ChgFromSettlmnt" id="9750" presence="optional"><copy/></decimal>
<int32 name="SumQtyOfBest"” id="10503" presence="optional"><ceopy/></int32>

<string name="OrderSide" id="10504" presence="optional"><ccpy/></string>

<string name="OrdStatus" id="10505" presence="optional"><copy/></string>

<decimal name="OrdBalance" id="10506" presence="optional"><cecpy/></decimal>
<decimal name="OrdValue" id="10507" presence="optional"><ccpy/></decimal>

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

<uInt32 name="MinCurrPxChgTime" id="10510" presence="optional"><cecpy/></ulnt3z>

</sequence>
</template>



Mpouecc aekoanpoBaHus

Mpouecc AeKoANPOBaHMS MPOUCXOAUT B CNeaytoLlen nocneaoBaTeslbHOCTY:
Lar 1. TpaHcnopT: KnneHT cucTeMbl Nony4vaeT 3akoanmpoBaHHoe FAST coobuieHume.
LWar 2. [lekogupoBaHue naketa:

e Onpepenenne WwWabnoHa;
e lI3BnevyeHne bUHapHbLIX 3aKOANPOBAHHBIX OUT;
e [locTpoeHme COOTBETCTBUS MEXAY MOSTYYEHHBIMM BUTAMK U NONSIMU B LWIABNOHe.

LWar 3. [lekogupoBaHue nonemn: NpUMEHEHNE ONEPATOPOB A1 onpeaeneHna 3Ha4eHnA
Ha OCHOBaHWK LWabnoHa.

LLar 4. MNocTtpoeHne FIX coobuieHuns

Lar 5. O6paboTtka FIX cooblieHus.

Encoded FIX/FAST

Build FIX message

h 4

Process FIX Message

message

< Network Transport Layer >
A

C Transfer Decoding )
Y

( Field Decoding >

C : )




MNpumep FAST-wabnoHa
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<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="SenderCompl|D” 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="MDEntrylD” 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>

NaeHTUdMKaTOp M HasBaHMe WabioHa.

MessageType onpeneneH Kak TMN AaHHbIX string, uaeHTuduKatop = 35.

ApplVerID onpeaeneH Kak TMN AaHHbIX string, naeHTudumkatop = 1128
SenderComplD onpegeneH Kak TMN AaHHbIX string, naeHTudukatop = 49
MsgSegNum onpegeneH Kak TMn AaHHbIx unsigned integer, naeHtndunKatop = 34
SendingTime onpeaeneH Kak TN gaHHbIx unsigned integer, naeHTudukatop = 52
MessageEncoding onpegeneH Kak Tun gaHHbIx byte vector, naeHtuoumkatop = 347
OnpeaeneHne penutuHr rpynnsl MDEnNtries. 'NoMDEntries' noka3blBaeT KONMYECTBO
NOBTOPAIOLLNXCA 3/IEMEHTOB.

MDUpdateAction onpegeneH Kak TMn AaHHbIX unsigned integer, naeHtueunkatop = 279
MDEntryType onpeaeneH Kak TUN gaHHbIX string, naeHtuduKkaTop = 269

MDEntryID onpegeneH Kak TMn gaHHbIx byte vector, naeHTndmKatop = 278

Symbol onpeaeneH Kak TMN gaHHbIX byte vector, naeHTMpukaTtop = 55.

RptSeq onpeaeneH Kak TmMn AaHHbIX signed integer, naeHtudumkaTop = 83
MDEntryPx onpegeneH Kak TMn gaHHbix decimal, naeHtupukatop = 270
MDEntrySize onpeaeneH Kak Tun agaHHbix decimal, naeHtudukatop = 271

MDEntryDate onpeaeneH Kak TMn AaHHbIX unsigned integer, naeHTnduKaTop = 272.

MDEntryTime onpeaeneH Kak TMn AaHHbIX unsigned integer, naeHTndukaTop = 273
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<byteVector name="TradingSession|D”
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>

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

<string name="0OrderStatus” 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 onpegeneH Kak TMN AaHHbIX byte vector, naeHtupuKkatop = 336

QuoteCondition onpegeneH Kak TMN AaHHbIX byte vector, naeHTMpukaTop = 276

TradeCondition onpeaeneH Kak TMn gaHHbix byte vector, naeHtndukatop = 277

OpenCloseSettIFlag onpeaeneH Kak TMn gaHHbIX byte vector, ngeHtndukaTop = 286

NetChgPrevDay onpegeneH Kak Tvn gaHHbix decimal, naeHtuoumkatop = 451.

AccruedinterestAmt onpezeneH Kak Tvn gaHHbix decimal, ngeHtudumkaTop = 5384

ChgFromWAPrice onpeaeneH Kak Tmn gaHHbix decimal, ngeHtuédukaTtop = 5510

TotalNumOfTrades onpeaeneH Kak TMN AaHHbIX signed integer, naeHTMdUKaTop = 6139
TradeValue onpeaeneH Kak Tmn gaHHbIx decimal, naeHTMduKkaTop = 6143

Yield onpeaeneH Kak TMn gaHHbix decimal, naeHtudukaTop = 236

OfferNbOr onpeaeneH Kak Tun gaHHbIx signed integer, ngeHtndukatop = 9168
BidNbOr onpegaeneH Kak TMn gaHHbix signed integer with identifier = 9169

OrderSide onpegeneH Kak TMn gaHHbIX string, naeHtudmkatop = 10504.

OrderStatus onpegeneH Kak TMN AaHHbIX string, naeHTuduKkatop = 10505

MinCurrPx onpegeneH Kak Tun aaHHbix decimal, naeHtueukatop = 10509.

MinCurrPxChgTime onpegeneH Kak TMN gaHHbIX unsigned integer, naeHtudukatop =
10510.



OcHoBHble noTokn UDP

B ocHoBHbIx noTokax (Statistics, Orders, Trades — Feed A n Feed B) B pexume multicast no
npotokosly UDP pacnpocTpaHsatoTCa Criefyowme polHOYHbIE AaHHbIE:

B noToke Statistics — ctaTUCTKa pbIHKa;

B notoke Orders — 06HOBNEHNS Tabnuubl 3as1BOK;

B notoke Trades — obHoBNEHUs TabnuLbl CAENOK;

B notoke Instrument Status — o6HoBNeHMsA cTaTyca hMHAHCOBbLIX MHCTPYMEHTOB.

Bce nepeuncneHHble NOTOKWM TpaHcaupytoTcs no npotokony UDP multicast. Kaxkabii notok
TpaHCAMpyeTcsl Ha oTaenbHoM multicast-agpece. B cooTBeTcTBylOWMX MnOTOokax A un B
TPAHCMPYIOTCS  MAEHTUYHbIE coobueHns. [ybnupoBaHne obecneynmBaeT CTaTUCTMYECKOe
CHU)KEHWe BepoATHOCTU noTepb UDP-nakeTos.

MoTtokun Instrument Definitions

B notokax Instrument Definitions (Feed A n Feed B) c (pMKCMpOBaHHON MNEPUOANYHOCTbIO
PacChINATCA  ONMCaHUs  (UMHAHCOBLIX WMHCTPYMEHTOB B Buae FIX-coobuieHuin Security
Definition (d), 3akoanpoBaHHbIX B dbopmaT FAST. OaHO coobLLeHME COAEPXKUT ONMCaAHUE OAHOIO
(PMHAHCOBOrO MHCTPYMEHTA.

Mpumep coobLueHuns:

8=FIXT.1.1/9=400]35=d[1128=934=1551|460=5423=2|911=1572 | 49=KASE | 55=VVRSBP | 48=RUO00AQ
DPG7522=4461=EPXXXX|167=PS|107=Voronezh EnergoSbyt.Comp(pref) | 15=RUB|120=RUB|5217=2-
01-55029-

E|5385=FOND|969=0.0015508=0.47595=18716678|350=54 351=«BopoHex.sHepzoc6.komn» OAO
an|5382=20/5383=BopoH3HC6M|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]

llpumeyarme: xaxpnas ueHHas 6ymara (ter 55 'Symbol') MoxeT ToproeBaTbCsl B pasfvyHbIX
pexuMax, oTamMyalowmxca npasunamu. Ter 336 coaepXWUT Koa pexuma TOopros. NS Kaxxaon
LleHHOM 6yMaryn MoryT 6blTb AOCTYMHbI HECKOSIbKO peXxuMoB <Board>. Kaxayto koMbuHaumio
TeroB 55 u 336 B Security Definition cneagyer paccMaTpuBaTb Kak OTAENbHbIN O6BEKT C
OTAENbHbIM MOTOKOM OBHOBIEHUIA PIHOYHBIX AAHHBbIX.



MoTtokn Market Statistics, Orders, n Trades

Cnepytowme pbliHOYHbIE AAHHbIE PAaCNPOCTPAHSOTCA B OTAENbHbIX NOTOKaX:

e [loTokm Statistics (A n B) — nepenatoT pbiIHOYHYIO CTaTUCTUKY, OBHOBNEHNS M3 Tabnuupl
SECURITIES. Buabl o6HoBneHuin: Add, Change, u Delete. 3nemMeHTbl pbIHOYHbIX AAHHBbIX:

'0' (KOTUPOBKM Ha NOKYMKY);

'1' (KoTMpPOBKM Ha Npoaay);

'2' (MHbOpMmaLma No nocnesHeln caenke);

'3' (CNUCOK NHAOEKCOB);

'4" (LeHa oTKpbITUA/LeHa NepBoi CAe/KN);

'5' (LleHa 3aKkpbITUA/UeHa nociegHen caenku npeablayLiero aHa);

'7' (MaKcumanbHas LueHa Caenku);

'8' (MMHUMaNbHAA LLeHa caenku);

'9' (CpeaHeB3BeLLEHHbIE LieHbI);

'A' (OucbanaHc);

'B' (O6bembI caenok);

'J' (MycToi cHanwoT);

'N' (MakcmanbHan LieHa cnpoca B Te4eHUe Ceccum);

'0' (MMHMMaNbHAA LeHa NpesoXKeHNUa B TeYEHNE Ceccum);

'Q' (PacyeTHas LeHa ayKumMoHa);

'W' (LleHa ayKuMoHa 3aKpbiTua);

'c' (O6bEM ayKUMOHa 3aKpbITUSA);

'e' (3anpeT HeobecneyeHHbIX TOPros);

'i' (Cnpoc ceccum);

'I' (NpeanoxkeHune ceccum);

'h' (LleHa npeaToprosoro nepnoaa);

'k' (LleHa nocneToprosoro neproaa);

'I' (PbIHOYHasA UeHa 2, 419 8G/H0MHO20 PbIHKA — YEeHAa 8A110MH020 (hUKCUH2a);

'm' (PbIHOYHAA UeHa, A9 8A/H0OMHO020 PLIHKA — YeHa 8aA10MHO020 (hUKCUH24);

'0' (OduumanbHan LeHa OTKpbITUA);

'p' (OdunumanbHan TekyLan LeHa);

'q' (Mpm3HaBaemasa KOTUPOBKA, A1 8AAOMHO20 PbIHKA — MeXOYHAPOOHAA YeHa 8aMH0MHO20

¢huKcuHza);

'r' (OdnumanbHas LeHa 3aKpbITUA);

'v' (CoBOKyNHbIN cnpoc);

'w' (CoBOKynHOEe npeanoKeHue);

's' (LleHa ayKLMOHa KpYNHbIMM NakeTamu);

'x' (O6beM ayKLMOHA KPyNHbIMU NakeTamu);

'y' (HakonneHHbIM KyNOHHbIN A0X0A4 Ha AaTy PacyeToB, B TEHTe, B NepecyeTe Ha eguHuLy
$VHAHCOBOrO MHCTPYMEHTA);

'u' (OQropauus).

e [oTtoku Orders (A 1 B) — nepeaatoT 06HOBNEHMSA CNNCKA aKTUBHbIX 3asiBOK pbiHKA. Buapl
obHoBnenui: Add, Change, n Delete. neMeHTbl PbIHOUYHBIX AAHHbIX:

'0' (3as1BKa Ha NOKYMKy);

'1' (3asiBKa Ha npoAaaxy);

'f' (pbIHOYHAA 3asABKA Ha NOKYMKY B ayKLMOH OTKPbITUA/3aKpbITUA);
'g' (PbIHOYHASA 3aABKM HA NPOAANKY B aYKLUMOH OTKPbITUA/ 3aKpbITUA);
'J' — HeT AaHHbIX.



e [lotokn Trades (A u B) — nepepatoT 0bHOBNEHUS U3 Tabnuubl CAENOK pbiHKA. Buabl
o6bHoBneHni: Tonbko Add (MDUpdateAction(279) =0). 9nemMeHTbl PbIHOYHBIX AaHHbIX:

'z' (Bce caenkn/cnmcok o6esnmnyeHHbIX CAenoK);
'J' — HeT AaHHbIX.

[aHHble pacnpocTpaHaoTcs B Buae FIX-coobueHnin Market Data — Incremental Refresh (X),
3aKoampoBaHHbIX B ¢opMaT FAST. Kaxpoe coobuieHne MOXeT coaepxaTb OBHOBNEHMS MO
HECKOIbKUM (OMHAHCOBbLIM MHCTPYMEHTAM.

e [oTtoku Instrument Status (A v B). MNpn n3MeHeHNM TOProBoro CraTyca MHCTPYMEHTA B
3TW NOTOKM OTNpaBnseTcs cooblieHne Security Status (f).

MNoTokn Recovery

B notokax Recovery (Statistics, Orders, Trades, Instrument Status) B pexume multicast no
npotokonly UDP ¢ uKcMpoBaHHON NEepUANYHOCTBIO PacrpOCTPaHSAIOTCS TEKYLIME CH3MLWOThI
COOTBETCTBYIOLWMX AaHHbIX B Buae FIX-coobuweHunii Market Data — Snapshot/Full Refresh (W),
3akoampoBaHHbIX B opMaT FAST. Kaxaoe coobuieHne cogepXuT MHbopMaumio rno oaHoMY
MHCTPYMeHTY. WMHdopMaums BKIOYAET TEKYLIMN TOProBblM CTATyC MHCTPYMEHTa U TeKyllee
COCTOsIHME coeanHeHusi ¢ TOpProBon CUCTEMOM.

KnueHTaM He pekoMeHAyeTcs Caywatb 3TW MOTOKM MOCTOsSIHHO. K HMM  HeobxoauMo
MOAKOYATLCA TOMbKO B Cllyyae HeobXOAMMOCTM BOCCTAHOBWTb MPOMYLLUEHHYD B OCHOBHbIX
NOTOKax MHGopMaumto. Mocne BOCCTAHOBNEHUSI KIIMEHTY PEKOMEHAYETCS MPekpaTuTb CyluaThb
AaHHble NMOTOKMW.

CoobuweHnus Trading Session Status n HeartBeat
Mpyn N3MEHEHUN COCTOSIHUSI COEAMHEHMSI C TOPrOBOM cucTeMoM B cooTBeTcTBYtowme UDP-noToku
MHKPEMEHTasbHbIX 06HOBNEHWI OTNpaBnseTcs coobuleHne Trading Session Status (h).

Mpw OTCYTCTBUM OBHOBNEHWI UMK NPU Nay3e MeXAy UMKnamu nybnnkaumm coobLleHnit recovery
B noTokax UDP multicast nybnukytotcsa coobuenns tTuna Heartbeat ¢ nepyogom 1 cekyHaa.

CoobuieHunsi HeartBeat n Trading Session Status yBennumBaloT nopsakoBble HOMepa CoobLLEeHWIA
(Tar 34).



Ceccumn ans 3anpoca nponylLueHHbIX coobuieHuin no TCP

[aHHbIA CepBMC NO3BOJMSIET K/IMEHTY 3anpoCcuTb MEpechbinky Habopa cooblueHuin B 3aAaHHOM
AvMana3oHe HOMEPOB, yXe onyb/IMKOBaHHbIX B 0AHOM 13 UDP-NOTOKOB.

[ns 3anpoca FAST coobLieHnin KnMeHT oTkpbiBaeT TCP coeauHeHMe M 3aTeM MHuuumpyeT FIX
ceccuto, oTnpasnss cooblueHne Tuna Logon. 3anpoc FAST coobuueHunin oTnpaensieTcs B Buae FIX-
coobuweHma Market Data Request (V). B 3anpoce KIMEHT yKasblBaeT AManasoH MNOpSAKOBbIX
HOMEPOB ANs1 NepechblIKN, a Takxke naeHtTudukatop UDP-noToka, M3 KOTOpOro 3anpalimBaeTcs
nHpopmaums. onyckaeTcs TONbKO OAMH 3arpoc.

[aHHble 3anpawmBaeMbix FAST-cooblieHuid OTNpaBnsioTCs KAMEHTY Cc Ton xe TCP-ceccuw.
AnuHa kaxxaoro coobueHunst B TCP NoToke AaHHbIX NepeaaeTcs Kak 4-6aiTHoe Ynicno B Havane
KaXkaoro coobLueHuns:

Message = Template
3 1 3
length MAP D Message
4 bytes N bytes N bytes
Message length FAST-message

Mo 3aBepweHuto oTnpaBku cooblieHnit Market Data Multicast otnpaBnsieT knuneHTy FAST
coobuyeHre Logout 1 oxngaeT otBeTHOro FIX coobwenuns Logout. MNMocne 3asepLueHns FIX ceccum
TCP coeavHeHne 3aKpbiBaeTCs.

[laHHbIN CepBUC KIMEHT AOHKEH MCMOMb30BaThb /MWL B Clyyae NporyckoB He6OMbLIOro yncna
COOOLLEHNA OAHOBPEMEHHO B ABYX Konusx. [Ns orpaHuWYeHusi Harpysku Ha nogcuctemy TCP
Replay u ceTteBoi TCP TpaduK, NPUMEHSIOTCS OrpaHNUYEHNS Ha:

e MakcManbHOEe KOMMYECTBO COODLLUEHMI, KOTOPOE MOXET YKasaTb K/MEHT B 3anpoce
Market Data Request (V). 3anpoc 60nblUero Yncna coobLEHNIA OTBEPraeTcs.

e MakcManbHoOe KONMMYeCcTBO oAHOBpeMeHHblX TCP ceccui, OTKpbIBaeMbIX C oaHoro IP
agpeca knveHTa. MonbiTka yCTaHOBUTbL 60MbLUEE YMCNIO OAHOBPEMEHHBIX COEAMEHUN
oTBepraeTcs.

e MakcumanbHoe uncno TCP coeanHenuit B aeHb ana oaHoro IP agpeca. Mocneaytowme
3anpocbl COeAUHEHUS OTBEPraloTCA

e Bpemsa oxXuaaHus BXOASUMX COOBLIEHWM OT KAuMeHTa. [pyu npeBbilleHUM BpPEMEHM
oxunganma TCP coeanHeHne 3aKpblBaeTcs.

e MakcManbHOe KONMMYECTBO OAHOBPEMEHHO YyCTaHaBnMBaeMblx TCP  coeauHeHWI.
MonbITKM YCTAaHOBUTL GOJbLIEE YACIO COEANHEHWUI OTBEPraloTCS.



BocctaHoBneHue NponyLweHHbIX AadHHbIX

[aHHble Bo Bcex UDP-NOTOKax pacrnpocTpaHaoTca B ABYX ak3eMnnspax (A v B) Ha AByX pasHbIX
multicast-agpecax. KnueHTy pekomeHayeTcs obpabatbiBatb 06a noToka B BUAY
HerapaHTUpPOBAHHOCTKN focTaBkn UDP-nakeTos.

MOXET CNyunTbCA TaK, YTO ByayT yTepsaHbl NakeTbl U3 0BOMX MOTOKOB, B 3TOM C/Tyuae HyXHO
BOCMOJ/1b30BATHCS MPOLIEAYPOV BOCCTAHOBNEHWUS AAHHbIX.

MoHATb, YTO COOBbLLEHNE YTEPSIHO MOXHO MO MPOMNYyCKaM B NOPSAKOBbLIX HOMepax coobLieHnn 34-
MsgSegNum wunM Mo nponyckam B HOMepPax MHKPEMEHTasbHbIX 06HOBNeHun 83-RptSeq. 3To
O3Ha4YaeT, YTO PblHOYHbIE AaHHble 60NblUe He JOCTOBEPHbI, U K/TIMEHT MOy4aEeT UX HEe B NOSTHOM
obbeMe. HeobxoanMo BOCMO/1b30BaTLCS MPOLEAYPOV BOCCTAHOBNIEHUS.

Market Data Multicast npeaocTtaBnsieT HECKONbKO MEXaHW3MOB A/ BOCCTAHOBMEHMSI AaHHbIX.
PekoMeHAyeTCs B MEPBYIO O4Yepedb MCMosib30BaTb MOTOKM Recovery. BoccTaHoBneHMe npu
nomowm TCP-coeAMHEHNS! AOMYCKAETCS TONbKO ASi MPOMyCKOB HEBOSbLUMX YMcen COObLLEHUN
OAHOBPEMEHHO B [ABYX KOMUSIX MOTOKOB.

BoccTaHoBneHne nponyLeHHbIX 4aHHbIX M3 NoTokoB Recovery (UDP)

BoccTaHoBneHWe nponyLleHHbIX AaHHbIX M3 NOTOKOB Recovery MOXeT 6biTb MCMONb30BaHO Ass
nonyyeHns 60nbWOro 06bEMa NOTEPSIHHLIX AaHHbLIX U ANS NMOAK/OYEHUSI NOCNe CTapTa TOPros.
B noTtokax Recovery yepe3 (pUKCUMPOBaHHbIN MHTEPBAN BPEMEHN PacrpOCTPAHSIOTCS CHAMLIOTbI
PbIHOYHbIX AaHHbIX.

B kaxaoM coobweHun Market Data — Snapshot/Full Refresh (W) Tar 369-
LastMsgSegNumProcessed cooteeTcTByeT Tary 34-MsgSeqNum coobuieHns Market Data —
Incremental Refresh (X) B cooTBeTCTBYlOLWEM MOTOKE, ONY6AMKOBAaHHOMY Ha MOMEHT CO34aHWS
CHIMLWOTA ANS AAHHOMO MHCTPYMEHTA.

Homep OBHOBNEHMSI KaXAOro WMHCTPYMEHTa, cofepxawmica B Tare 83-RptSeq coobiueHus
Market Data — Snapshot/Full Refresh (W), COOTBETCTBYET HOMepy WHKpPEMEHTaNIbHOro
obHoBNeHus, coaepxalleroca B Tare 83-RptSeq cooteeTtcTBYlowero MDEntry nocneaHero
coobuieHns Market Data — Incremental Refresh (X), BKItOYEHHOMO B A@HHbIA CHIMLIOT.

[laHHble MO WHCTPYMEHTY B KaHaNe WHKpPEMEHTaNbHbIX OOHOBNEHUIN CreayeT cuuTathb
aKTyaslbHbIMK C TOr0 MOMEHTa, Kak HoMep OBHOBMEHUS 3TOr0 MHCTpyMeHTa B Tare 83-RptSeq
coobuieHna Market Data — Incremental Refresh (X) ctaHeT 6onblue 3TOro HoMepa B aHaslorMYHOM
Tare coobueHns Market Data — Snapshot/Full Refresh (W) anst 3Toro MHCTpyMeHTa.

Takke AaHHble MO WMHCTPYMEHTY B KaHane WHKpeMEeHTaslbHbIX OBHOBMEHUM MOXHO CYMTaTb
aKTyanbHbIMM C TOMO MOMEHTa, KaK MoOpsiAKOBbIM HoMep coobuweHnss Market Data -
Incremental Refresh (X) craHer 6onbwe 3HaveHuss Tara 369-LastMsgSegNumProcessed
coobueHns Market Data — Snapshot/Full Refresh (W) no 3TOMy UHCTpyMeHTY.

HyMepaums cooblieHnin B KaXa0M LUMKIE OTMNPaBKM CHAMWOTOB HauuMHaeTca ¢ 1. MostoMy Bce
CH3MLWIOTbI CneayeT cyuTaTb MOJyYEHHbIMM, KOrAa MNPUXOAUT COOBLLEHWE C MOPSAKOBbIM
HOMEPOM 1, KOTOpPOEe OTHOCUTCS K CNeayHoLLEMY LIMKITY.

Tar 7944 — RouteFirst 3HaueHneM Y oTMevaeT nepsBoe COoobLieHne B CHenwoTe Nno AaHHOMY
WHCTPYMEHTY.

Tar 893-LastFragment 3HaueHueM 'Y' oTMeuvaeT nocnegHee cooblleHne B CHIMNWOTE No AaHHOMY
MHCTPYMEHTY. [lO3TOMY CHAMWOT MO WHCTPYMEHTY CrefdyeT CuMTaTb MOJTyYeHHbIM, Korga



nonyyeHo coobuweHne ¢ 893-LastFragment = 'Y' (C y4yeToM OTCYTCTBMS MPOMYCKOB MO Tary
sequence number). KocCBeHbIM MPU3HAKOM MOSlyYEHWUSI MOSIHOMO LMKSA CHaMWOTOB SIBNSETCS
COOTBETCTBME KONMYECTBa NnosyyeHHbIX cHanwoTtoB Tary 911 TotNumReports 3 notoka IDF.

Takum o06pa3oM, npuv Hadvane npoCiylIMBAHMS B CEPeAMHE LMKIA CHEMLLIOTOB MMEETCs
BO3MOYXHOCTb MOy4MTb BEPHbIN CHEMWOT MO MHCTPYMEHTY Kak Habop cooblieHuit OT nepBoro
coobLeHus ¢ 7944=Y go nocnegHero c 893="Y".

MNoka MAET nosyvyeHuMe CHIMWOTa, K/IMEeHT [O/MKEeH HakanmeaTb coobLeHns mn3 KaHana
MHKPEMEHTAa/IbHbIX O6HOBJ1€HVII7I, 4yTObbI NpUMEHUTb UX NOCE NoJIy4EHNA CHIMLLOTA.

MNocnepoBaTenbHOCTDL LWArOB NpY BOCCTAHOB/IEHWW COOTBETCTBYET Waram 4 — 7, NnpuBeeHHbIM B
pasgene [MogknwyeHe nocse crapTa TOProBOW CUCTEMBbI.

Mocne BOCCTAHOB/IEHMSI NPOMNYLLEHHbIX COOBLLEHWUI KTNEHTY CriedyeT NPeKpaTUTb CyLWaTh NOTOK
Recovery, 4To6bl He Neperpy»aTb CBOK CETEBYIO MHMDPACTPYKTYPY.

Mn pouecC BOCCTAHOBJIEHUA AAHHbIX

Mpouecc BOCCTAHOBMAEHUSI 3aTparMBaeT TOMbKO MOTOKM C MPOMYLUEHHbIMA  COOBLLEHUAMM.
OcTanbHble NOTOKN MOryT 6bITb 06paboTaHbl ABYMS CocobaMun: OHM MOryT 6bITb NepeMeLleHbl B
ouepesb, 40 TeX Nop, Noka He byayT nonyyeHbl BCe NakeTbl U3 NOTOKa Recovery, nMbo OHW MOryT
6bITb 06paboTaHbl NapannensHO C NOTOKaMu Recovery.

lNepemMellieHre NakeToB B o4Yepenb

JlaHHbIA NpOLEeCcC NPUMEHSIETCS K COODLLEHMSIM M3 NMOTOKOB OOHOBNEHWUM BO BpeMsi 06paboTku
MakeToB M3 noToka Recovery. Bo usbexaHne HakornneHns CrMWKOM 60MbOro Konnyecrsa
MakeToB B ovepeau pekoMeHayeTcs obpabaTtbiBaTb 0OHOBNEHUS Cpasy Xe, Kak Tonbko byaeT
NOJSTly4YeH COOTBETCTBYIOLMIA UM CHIMLLOT.

e OnpefenvTb NOTOK, B KOTOPOM MponyLeHo coobLyeHme;

e [lonyunTb U NONOXUTb B 0Yepelb COOBLLEHUS M3 MOTOKOB OBHOBNEHWIA;

e [lonyynTb CHIMLWOTHLI M3 NOTOKA Recovery, KOTOPbI COOTBETCTBYET NMOTOKY O6HOBNEHWM
C NponyLeHHbIM coobLleHneM;

e [poBepUTb YTO BCE HYXXHblE CHIMLWOTbI ObLIN NONYYEHbI:

o TopsiaKoBbI HOMEP COOBLIEHMI B LIMKNIE CHIMLWOTOB HauuMHaeTcs ¢ 1. YTobbl
onpefennTb KOHeL, UMKIA, HYXHO AOXAATbCA creaytowero coobuieHus ¢ 34-
MsgSegNum = 1;

o CHanwoTbl B NMOTOKax Recovery OTNPaBnsitoTCa B TaKOM >XE MOpsiAKE, KakK U
OnuncaHms MHCTPYMeHTOB B NoTokax Instrument Definitions. Mo 3HaueHuto 7944=Y
onpegensieTca nepBoe cooblieHne B Habope COOOLEHU CO CHEMWOTOM Mo
MHCTPYMEHTY, @ no 3HaudeHutio 893=Y - nocnegHee coobuleHne Ans AaHHOro
WNHCTPYMEHTa;

e 3abpaTtb M3 ouyepean Bce coobuleHns, B KOTOPbIX:

o 3HayeHne  34-MsgSegNum  6onblle  MWMHUMANbHOrO  3HayeHus  369-
LastMsgSegNumProcessed coobuweHnsa Market Data — Snapshot/Full Refresh (W)
B MOJHOM LMK/Ie CHEMWOTOB MO BCEM MHCTPYMEHTaM;
nnu

o 3HadeHue 83-RptSeq 13 coobueHns Market Data Incremental — Refresh (X) ans
[AAHHOro MHCTpyMeHTa 6onblue, 4yeM 3HaveHne 83RptSeq 13 cHanwoTa.

e [1poaomkuTb NonyyeHne 0O6HOBNEHWN.




MapannenbHas obpaboTka

JlaHHbIA MpoLecc NOo3BOJISIET OCYLWIECTBASATL MOSlyYEHNE OOHOBMEHWMI MO WHCTPYMEHTaM W
0AHOBPEMEHHO BOCCTaHOB/IEHNE MPONYLUEHHBIX AAHHbIX.

e OnpegennTb NOTOK, B KOTOPOM NPONYLLEHO COObLLEHME;
e [onyyaTb 06HOBNEHUS, N, BO3MOXHO, MPOMyLUEHHble AaHHble OBHOBATCS M MOTepsoT
aKTyasbHOCTb;
e [lonyynTb CHIMLWOTLI U3 NOTOKA Recovery, KOTOpbI COOTBETCTBYET NOTOKY O6HOBMEHUI
C NponyLeHHbIM coobLleHneM;
e /1S KaXaoro MHCTpyMeHTa:
o CpaBHUTb 3HayeHne 369-LastMsgSeqNumProcessed M3 CHaMWOTa CO 3HAaYEHUEM
34-MsgSeqNum u3 obHoBneHMs, 1 ybeanTbcs, Yto 34-MsgSeqNum He MeHbLLUE;
Nnn
o CpaBHuUTb 3HauyeHne 83-RptSeq wm3 cHanwoTa co 3HadeHneMm 83-RptSeq wu3
obHoBNeHus, 1 ybeanTbecs, 4To 3HayveHne 83-RptSeq n3 06HOBNEHUS HE MEHbLLE;
e [1poaomKUTb Nony4yeHne 06HOBNEHWN.

MHKpeMeHTanbHble 06HOBNIEHNSI MHCTPYMEHTA

CoobLUeHnsI 13 MNOTOKOB C OBHOBNEHMSIMM cofepXXaT HoMepa OOHOBMEHWW ANS KaXXAoro
MHCTpyMeHTa (tag 83-RptSeq). B kaXxao NOBTOPSAIOLLENCS TPYNMne 3/1EMEHT PbIHOYHbIX AAHHbIX
COAEPXKMUTCSH HOMEP MHKPeMeHTanbHOro obHoBneHns MHCTpyMeHTa (tag 83-RptSeq).

KnneHTbl MOryT OTCNEXMBaTb NMOpPsSiAOK HOMEPOB MHKPEMEHTasIbHbIX OBHOBNEHWI ANt BbICTPOro
0bHapyXeHus Nporycka CoOO6LLEHNIA.

e Ecnv nopsagok HomepoB 83-RptSeq HapyLueH, 3TO roBOPUT O TOM, YTO YacCTb PbIHOYHbIX
AbIHHBIX MO MHCTPYMEHTY bbina nponylLueHa;

e Ecnu nopsipok HomepoB 83-RptSeq He HapylweH, 3TO roBOpuUT O TOM, YTO AaHHble MO
WHCTPYMEHTY BEPHbI U aKTYyallbHbl.

BoccTaHoBieHne rno MHKpeMeHTabHbIM 06HOBNEHMAM

Kak npaBuio, K/IMEHTbl AO/MKHbl OTCNEXMBATb COCTOSIHME [OaHHbIX MO KOTupoBkaM. Ho,
BO3MOXXHO, Npn NoTepsax AaHHbIX MHKPEMEHTal1bHbIE 0bHOBNEHUS Nydlie no3BoniAaAT OTO6p63MTb
dKTyaJ/lIbHOE COCTOAHUE KOTUPOBOK AaXe 6e3 HeobxoanMocCTu O6paLI.l,aTbCF| K npoueaypam
BOCCTAHOB/IEHUSA. DTOT TMPOUECC Ha3blBAae€TCAd BOCCTAHOB/IEHMEM MO WHKPEMEHTasIbHbIM
obHoBneHuaM. [ONns NUKBUAHbLIX MHCTPYMEHTOB 6onbLias BEPOATHOCTb 6bICTpOFO obHOBNEHMS
AOaHHbIX U, KaK CNEACTBUE, 6bICTpa$| noTepS aKTyaJIbHOCTU NponyLleHHbIX AaHHbIX.

BoccTraHoBneHWe nponyLeHHbIX AaHHbIX o TCP-coeanHeHunio

BoccTaHoBneHMe pAaHHbIX, MpONyLEeHHbIX B noTokax Statistics, Orders, Trades, MOXHO
BbINOJTHUTb, 3anpocuB ux no TCP coeanHeHunto. [aHHbIA Crocob BOCCTAHOB/IEHNS HE SIBNSIETCA
BbICOKOMPOU3BOAMTESNbHBIM, €0 CIelyET UCMO/b30BaTb TOMLKO B KpalHEM Cllyyae 1 TONbKO ANs
3anpoca HeboNbLIOro KOMYeCTBa NPONyLEeHHbIX coobLeHni. Konnyectso coobLueHni, KoTopoe
MOXeET ObITb 3amnpoLlleHO KMEHTOM 3a OAHO MOAK/OYEHWE, 3aJaéTC B KOHMUIrypaLMoOHHOM
anne cepeepa Market Data Multicast.



[ns 3anpoca NponyLeHHbIX AaHHbIX KTMEHT AO/MKEH BbINOMHUTL Cneayowme AencTBus:

e YcraHoBuTb TCP-coeanHeHue c cepBepoM Market Data Multicast;

e OtnpaeuTb cepBepy FIX-coobuieHne Logon(A). B cnyyae ycnelwHon aBTopm3anmm, cepeep
otBeTuT FAST-coobuieHreM Logon(A). B kauecTBe 3HaueHuin TaroB 553 (username) n 554
(password) ncnonb3yetcsa ogHa u3 nap user0\pass0, 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 Otnpasutb cepeepy FIX-coobuieHne Market Data Request (V), B KOTOpoM Heobxoanmo
yKasaTb:
o Wpentndukatop UDP-NoTOKa, M3 KOTOPOro 3anpalumBatoTcs coobuieHns — B Tare
1180-ApplFeedID;
o [vanasoH nopsiAKOBbIX HOMEPOB 3anpallnBaeMblX cooblueHun — B Tarax 1182-
AppIBeginSegNo n 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 0b6pabaTbiBaeT TOIbKO OANH KOPPeKTHbIN 3anpoc Market Data Request (V) oT knueHTa.
Ecnn 3anpoc KOppekTeH, TO cepBep OTNpPaBAsET KAMEHTY 3anpolueHHble FAST coobueHus ¢
NOpsSiAKOBbIMM HOMEpaMu, NoA KOTOPbIMU 3TK COOBLLEHNS M3HAYanbHO 6bin onybaMKoBaHbl B
COOTBETCTBYIOLLEM MOTOKE.

MNocne oTnpasku oTBeTa cepBep oTnpasnsieT FAST coobueHne Logout.

Ecnn 3anpoc HekoppekTeH, TO cepBep oTnpaenseT coobueHne FAST Logout € ykasaHueMm
NPUYMHbI OTKa3a.

Ecnn cepeep He nonyuut Market Data Request (V) B TeueHue onpeaenéHHOro uHTepsana
BpeMeHu nocne ayTeHTudukaumm, To cepeep otnpasnseT coobueHne FAST Logout ¢ ykazaHueM
NPUYNHBI 3aBEPLLEHMNS CECCUM.

MNocne oTnpaekn coobleHns Logout cepeep oxupaeT oTBeTHOro coobueHns Logout.

TCP coeanHeHne 3aKpbIBAETCA MNOC/e nosydeHus OTBETHOro coobuleHms M no UcTeyeHuu
MHTEPBAasla OXXAaHUA.

[lpumedarme: HeoTnpaBka OTBETHOrO cooblweHns Logout cumTaeTcs HeHOopMasbHbIM
NOBEAEHNEM.



My6nunynbiv FIX nHTepdenc

Onucanne unHTepdeica 6asmpyetcs Ha cneumndukaummn npotokona FIX (Financial Information
Exchange, http://fixprotocol.org/) Bepcumn 5.0 SP2. MpeanonaraeTcs, YTO YMTaTENb YXKE 3HAKOM
C OCHOBaMM 3TOro0 MPOTOKONA.

CuCTEMOM MCNONb3YIOTC TONMbKO Te COobLeHust (rpynnbl) M MX MNONs, KOTOPble OnMUCaHbl B
AaHHOM nybnunyHoM nHTepderice. CnegyeT 06paTUTb BHUMaHWE, YTO MONS, NPUCYTCTBYIOWME B
craHaapTe 5.0 SP2 (ob6sizaTenbHble U He 06s3aTenbHble), HO HEe MnepeyucrieHble B AaHHOM
ny6/IMYHOM MHTEpdENCE, CUMTAOTCA HEeobs3aTeNbHbIMU U UrHOPUPYIOTCS Bupykei. 3HaueHus
nonen, NpUCYTCTBYIOLUME B CMWCKE AOMYCTUMbIX 3HayeHWn B cTaHaapte 5.0 SP2, HO He
OMMCaHHble B 3TOM JOKYMEHTE, CYUTAIOTCS HEKOPPEKTHBLIMM, NMOCTyNatoLwme CoobLEeHns C Takumm
[aHHbIMM 6yAyT OTK/IOHEHBI.
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MNpumevaHue

OnpepenaeT Ha4aNo HOBOrO COOBLLEHMA N BEPCUIO MPOTOKOA. Beceraa
COAEPHUT He3alWMPPOBaHHbIE AaHHbIE, AOXKHO ObITb NEPBLIM NONEM B
coobuieHnu.

[nvHa coobuieHmna. PaccunTbiBaeTca B COOTBETCTBUM CO CTAaHAAPTOM.
Bcerpa coneput HesalwmndpoBaHHbIe AaHHble, AOKHO ObITb BTOPbIM
nosnem B coobueHnn. 06a3aHo BbITb CAN OTNPABAAETCA NOb30BaTENIEM
B cepsuce TCP Recovery.

OnpegenseT TMn coobuieHuns. Beceraa cogeput HesalwnMppoBaHHble
[OaHHbIe, AOMKHO BbITb TPETbUM NONEM B COOBLLEHUMN.

OnpepenseT Bepcuto NpoTokoa Ana application messages. Becerga
COAEPHKUT He3almnbpPoBaHHbIe AaHHble. [lo/I}KHO OTNPaBAATLCA Nocae
Tara 35.

NaeHTudMKaTOp KOMMbIOTEPA — OTNPABUTENA COOBLLEHMS.

Bcerpa conepkuT HesalwmndpoBaHHbIe AaHHbIE.

Ecnu cooblieHne oTnpasaseTca Ha cepep TCP Replay 6up»u, To 310
nosie MOXeT COAEepPKaTb NPOUN3BOJIbHOE 3HAYEHME.

NaeHTudukaTop pupmbl — nonyyaTensa coobLieHms.

Bcerpa conepuT HesalwmndpoBaHHbIe AaHHbIE.

Ecnu cooblieHne oTnpasaseTca ¢ BUprKK, 3To none A0MKHO CoAepKaTb
naeHTMduMKaTop nonb3osatena (USERID), npucsoeHHoe 6poKkepy Ha
Bupxe.

MopsaKoBbI HOMep coobLLEeHMs.



52 SendingTime O ulnt64d Bpems nepegaun coobuieHuns (8o BpemeHHol 3oHe UTC) B ciegytowem
dopmarte: yyMMDDHHmMmMSSuuuuuu, ¢ NocToaHHON aanHoM 18 3HaKoB,
roe yy — ase mnaawue umopol roga (17 ana 2017r.), MM — Homep
mecsaua, DD — Homep gHA, HH — Homep 4yaca, mm — HOmep MUHyTbI, SS —
HOMep CeKyHAbl, UUUUUU — ApOOHas YacTb CEKYHAbI, OKPYr/NeHHan 40
MUWKPOCEKYHA,. Bce YacTu nons MMetoT yKasaHHyto B WabnoHe
yYMMDDHHmMmMSSuuuuuu 4AnHY U AONOAHAIOTCA HYAAMM NPKU
HeobxoAMMOCTH.

lMpumep: 52=170125080709000030 gna spemenHun 2017-01-25
08:07:09.000030 B npuBbIYHOM bOpmaTe A1A YTEHMA.

ObpaTnTe BHMMaHMe, 4To 3TOT GOPMAT UCMNONbL3YETCA BO BCEX TUMAX
coobueHuin, Bkatodaa TCP Replay.

347 MessageEncodin H String(11) 'UTF-8' (Unicode) Tun KognposaHua (He ASCIl cumBonbl). ObA3aTenbHOE, ecaun XoTa bbl
g OZHO Y3 MoJiel B COOOLLEHNN UMEET KOAUPOBKY, OT/IMYAIOLLYHOCA OT
ASCII.
Tpeinep

Jonyctumble 3HaYeHUA MpumeyaHue

10 CheckSum String(3) KoHTponbHaa cymma coobuieHun (3 6aiita). Bceraa cogeput
He3awmndpoBaHHbIe AaHHbIE, AONXKHO BbITb NOCAEAHMM NOEM B

coobLEeHNN.



pynna Instrument

Jonyctumble 3HaYeHus

MpnmevaHve

55 Symbol String(12)

48 SecurityIlD 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 LieHHOM Bymarun. B ero Kauecrse Ucrnosib3yeTca
BHYTPEHHUI naeHTUGUKATOP GPUHAHCOBOTrO MHCTPYyMeHTa B TC
(SECCODE).

MpumeyaHue: GUHAHCOBBIN MHCTPYMEHT ¢ Kogom SecCode MOXKeET HbITb
[OCTYNeH A5 TOProB B Pa3HbIX PeXXMMax. Bbl fOKHbI paccMaTpuBaTh
KombuHaumio Symbol (55) + Tradingsessionld (336) Kak oTAe/IbHbIM
WHCTPYMEHT C OTZE/IbHbIMM KOTUPOBKaMM U TabiMLL@amu CAe/oK U
3asBOK.

NaeHTudmMKaTop PrHaAHCOBOro MHCTpYymeHTa (Hanpumep, CUSIP, SEDOL,
ISIN, n 1.n.).

Tun naeHtTudmkaTopa GMHAHCOBOrO MHCTPYMeHTa. None obA3aTensHoe,
ec/i1 onpeaeneHo 3HavyeHune nona SecuritylD (48).

Tun npoAyKTa, C KOTOPbIM CBA3aHa LieHHan bymara.

Tun ueHHoM 6ymarm no ctaHgapty I1SO 10962. CFl koga,
(Classification of Financial Instruments).



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' (KopnopaTuBHble
obauraumm)

'FOR' (BantoTHbI KOHTPAKT)
'CS' (AKUMKN 0BbIKHOBEHHbIE)
'PS' (AKUMM
NPUBUIErMPOBAHHbIE)
'EUSOV' (EBpoobauraumsn)
'BN' (LleHHble 6ymaru,
BbINyLLEHbI HaHKOM)

'MF' (Man MHBECTULMOHHbIX
¢doHa0B)

'MUNI' (MyHMumnanbHble
obnuraymm)

'RDR' (Poccuiickme
Oerno3uTapHble PacnmcKkm)
'ETF' (Bymarn MHOCTPaHHbIX
WHBECTULMOHHbIX GOHA0B)
'COFP' (MnoTeyHble
cepTMdUKaTbI y4acTus)
'XCN' (Kop3nHa bymar)
'STRUCT' (QononHuTeNbHbIl
naeHTUOMKaTOP CrUCKa)
'WAR' (UHCTpymeHT
«3aABKU-CMIUCKNY)

'GCD' (KnnpwuHrosblit
cepTudmKaT yyactma)

'0' (Kop3uHa PENO)

Tun yeHHol bymaru.

[aTta noraweHus ana o6auMraumi.

[aTta BbInnaTbl HAKOMNIEHHOMO KYNOHHOMO A40X043.

BennumHa KynoHa, BbipaxKeHHasA B BaNkOTE PacyeToB

OnucaHue ueHHoM bymaru. 9To Nosie CoOAEPHUT HaMMeHOBaHKe
(GUHAHCOBOrO MHCTPYMEHTA Ha aHT/IMICKOM A3bIKE.

OnvHa nona EncodedSecurityDesc (351) B 6aliTax.



351

5217

5382

5383

5556
5558

5559

EncodedSecurityDesc

StateSecuritylD
EncodedShortSecurity
DesclLen
EncodedShortSecurity
Desc

BaseSwapPx
BuyBackPx

BuyBackDate

pynna Instrument Extension

872

NolnstrAttrib
InstrAttribType

InstrAttribValue

B Haanune

H

data
String
Length

data

Price
Price

LocalMktDate

NumInGroup
int

String

JonyctMmble 3HaYeHUA

'8' (KynoHHbIl nepuoa)

'27' (Kon-Bo fecaTUYHbIX
3Hakos (DECIMALS) B ueHax
OMHAHCOBOIO MHCTPYMEHTA)

HassaHue LeHHOoM Bymaru Ha pycckom ssbike (He ASCI cumBonbl). Tun
KOAWPOBKM yKa3aH B none MessageEncoding (347) B 3aronoske
coobuieHus.

Homep rocyzapcTBeHHON peructpaLmm.

OnvHa nona EncodedShortSecurityDesc (5383) B 6aliTax.

KpaTkoe (He ASCIl cuMBO/Ibl) HAUMEHOBaHUE LieHHOM Bymaru Ha
pycckom s3bike. TuN KOAMPOBKM yKasaH B nose MessageEncoding (347)
B 3aro/I0BKe CO0bLeHUs.

ba3oBbIi Kypc npu Toprosae CBOM MHCTpymeHTam.

LleHa 6a30BafA ana pacyeta 4oxoAHOCTU. Ecam ykasaHa, To pacyet
Z[OXOAHOCTU NPOU3BOAMTCA MO 3TOW LieHe (B KaYecTBe LieHbl MoraLieHus).
Mpw 3anonHeHnn BUYBACKPRICE o6sa3aTenibHO 3ano/IHAETCA nose
BUYBACKDATE.

[aTa, K KOTOpPOM paccUnTbiBaeTCA AOXOAHOCTb. ECm yKasaHa, To pacyeT
AOXOAHOCTU NPOU3BOAMTCA C UCMONb30BAHMEM 3TOM AaTbl.

NMpumeyaHue

KonnyectBo anemeHToB B rpynne InstrAttribs.
Tun aTpmbyTa LeHHoM bymaru.

Mone obasatenbHoe, ecnm NolnstrAttrib (870) > 0.

3HayeHue aTpmnbyTa LEeHHOW bymaru (ecnm NpUMEHNMO).



lpynna Market Segment

NoMarketSegments
RoundLot

NoTradingSessionR
ules
TradingSessionID

Jonyctumble 3HayeHuA

(]
=
I
s
=
©
T

H NumlnGroup
H Qty

H NumlnGroup

H  String (4)

MNpumevaHue

Konunuyectso anemeHToB B rpynne MarketSegmentGrp.
KoanyecTBo LLeHHbIX Bymar B 04HOM CTaHAAPTHOM J10Te.

Konunuyectso anemeHToB B rpynne TradingSessionRulesGrp.

NaeHTUdMKaTOp TOProBoi ceccMm, Ha KOTOpom Topryetcs GUHAHCOBbIN
MHCTPYMEHT. Micnonb3yeTca gnAa yKasaHma pexkuma topros SECBOARD.

MpumeyaHue: GUHAHCOBbIN UHCTPYMEHT MOXKET bbITb AOCTYNEH ANA TOProB
B pa3HbIX pexxmnmax. Bbl 4OMKHbI paccmaTpuBaTb KombuHaumio Symbol (55)
+ Tradingsessionld (336) Kak OTAENbHbIA WMHCTPYMEHT C OTAEe/bHbIMU
KOTUPOBKaMK 1 TabnLaMu CAENOK U 3asiBOK.



=>

625

TradingSessionSubl D

H

String

'NA' (HeT Topros)

'0' (nepuoa, oTKpbITHA)
'C' (nepuoga 3akpbITUSA)
'N' (HopmanbHbIi nepuog,
TOpros)

'L' (ayKLMOH 3aKpbITUA)

'I' (AMCKPETHBIN ayKLIMOH)
'D' (QYKLMOH KpYMHbIX
nakeTos)

'E' (nepuog Topros no UeHe
ayKLMOHA 3aKpbITHA)

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

'a' (AyKumoH: dasa
3aK/Il0YEHUA CAENOK)

'n' (AyKumoH: Pasa
dbopmupoBaHuA peectpa.
3asnBKM 3a6/I0KMPOBAHDI.)
'p' (AykumoH: dasa
napannenbHoro cbopa u
YO,0B/IETBOPEHNSA 3a51BOK)

YKa3blBaeT nepmnos TOpros.

lpumeyaHus:

Kop nepuopga He onpeneneH nepes Ha4asaom TOPros U Nocne nx
OKOHYaHusA

MepeKkntoueHne mexay nepmogamm obbIYHO NPOUCXOANT C
KPaTKOBPEMEHHbIM MePEKNIOYEHNEM TOPrOBOro CTaTyca B COCTOAHME HeT
Topros, B KOTOPOM Koz, nepuoaa He onpeaeneH (625=NA)

MopAaaoK cMeHbl NepMoA0B TOProB M pacnncaHne onpenensaeTcs
MpaBnaamm TOPros 1 pbIHOYHbIMK YCAOBUAMM

Kopa nepvoga B 3TOM rpynne noner ykasbiBaeT Ha Nepuoa, KOTopbIn
NpoAoXKaNCA B MOMEHT Hauyana UMKna BelaHma Security Definitions.
O6HOBNEHMA CTaTyca MHCTPYMEHTa, KOTOPble MOTYT MPUXOAUTbL BO BpemMs
BELLAHUA LUMKIA AO/IXKHbI 3aMEHATb CTaTyC Ha cTaTyc 13 coobuieHni 35=f.



=> SecurityTradingStatus H | int

326

=> OrderNote H Char

9680

'18' (HeT Topros)

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

'103' (nepurop, 3aKkpbITUSA)
'2' (nepepbiB B TOprax)

'17' (HopmanbHbI Nepuoa,
TOpros)

'102' (ayKUMOH 3aKpbITHA)
'106' (ayKLMOH KPYMNHbIX
nakeTos)

'107' (AUCKpEeTHbIM ayKLMOH)
'119' (ayKUMOH OTKpbITKA)
'120' (nepuopa Topros no
LeHe ayKLMOHa 3aKpbITUSA)

YKasblBaeT TOProsblii CTaTyC MHCTPYMEHTA.

lpumeyaHusA:

MepepbiB B TOprax o6o3HavaeTca Kak 326=2 n naeHTMdpuKaTop nepruoaa B
none 625.

CraTycbl HeT Topros 1 Topru 3akpbITbl 03HAYALOT pasHble
TEXHO/IOTMYECKMEe COCTOAHMA TOProB No MHCTpymeHTy. OgHako, oba aTn
CTaTyca O3HayatloT 3anpeT TOProsbiX Onepauunii, No3ToOMy UM
NPMCBaMBAOTCA OANHAKOBbIE 3HAYeHUA nona 326.

Kog, ctatyca B aTOM rpynne nonew ykasblBaeT Ha CTATyC, KOTOPbIN
CyLL,ecTBOBA/ B MOMEHT Hayana uuKkna sewaHus Security Definitions.
O6HOBNEHMA CTaTyca MHCTPYMEHTa, KOTOPble MOTYT NPUX0AUTb BO Bpems
BelLaHMA UMKNA A0JIKHbI 3aMEHATb CTaTyC Ha cTaTyc U3 coobuieHnin 35=f.

ypOBeHb JTNCTUHTAa.



CoobLLEHNST CECCMOHHOIO YPOBHS

Logon (A)

Logon cooblieHne OT Nosb30BaTeNsi B CTOPOHY Bupxu:

(]
b
% Jonyctumble 3HaYeHmA MNpumevaHue
e
<Standard Message Header> 0] Tun coobueHus = 'A'
553 Username O*  String Nms nonb3osatens (10ruH).
554 Password O*  String Maponb nonb3oBaTens.
1137 DefaultAppl VerlD 0 String '9' (FIX50SP2) OnpepgenaeTt BePCUIO NPOTOKO/1a Ha CECCMOHHOM YPOBHE.
<Trailer> (0] CtaHOapTHbIN 610K, 3aBepLUatoLW Ml CoobLLEHME.

[IpumeyaHmne: HacToATENbHO PEKOMEHAYETCS UAEHTUDULUMPOBaTL (pUpMy Yepe3 3Hadalllyto cTpoky B none SenderComplID 3aronoBka FIX coobuienui
kaHana TCP replay.

Logon cooblieHne oT Bupxu K Nonb3oBaTento:

JonycTumble 3HaYeHUA MpumeyaHue

<Standard Message Header>
108 HeartBtInt

MsgType ="A'
int MNHTepBan oXunaaHma Toprosbix coobeHunit nnm coobuieHmii HeartBeat.

e)Jlelle] Hannuune

1137 DefaultApplVer ID String '9' (FIX50SP2) OnpepenaeTt BEPCUIO NPOTOKO/1a HA CECCUMOHHOM YPOBHE.




Logout (5)

Jonyctumble 3HayeHna MNpumevaHue

Tun coobueHusa ='5'
String MpnynHa 3aBepLIeHNA ceccum.

<Standard Message Header>
58  Text

S Hannune

Heartbeat (0)

Jonyctumble 3HayeHUA MpumeyaHue

| | Tun coobuiexmna = '0'

- <Standard Message Header> |




CoobLeHns busHec ypoBHS

Security Definition (d)

g
% Jonyctumble 3HayeHna MpnmevaHue
T
<Standard Message Header> 0 Tun coobuieHus = 'd'
911 TotNumReports 0 int Konunyectso coobLLeHMii N0 BCEM MHCTPYMEHTAM.
Component block 0] JaHHble No GMHAHCOBOMY MHCTPYMEHTY.
<Instrument>
Component block H JononHutenbHaa nHpopmauma no GUHaAHCOBOMY MHCTPYMEHTY.
<Instrument Extension>
15 Currency H Currency Kopg, BanoTbl, B KOTOPOW BblpaxKeH HOMWHAA LLEHHOM Bymaru.
Component block H JononHutenbHaa nHpopmauma no GMHAHCOBOMY MHCTPYMEHTY, ero
<Market Segment> JIUCTUHTY, BK/IKOYAsA TOProBbIW CTAaTyC M Nepuos Ha MOMEHT Havana LMKAa
BeLLaHWUA. OTU AaHHble NO3BOIAIOT ONpPeaeUTb CTaTyC MHCTPYMEHTa U
nepuvog, TOPros Aa No3gHUX NogKAYeHN, Korga coobweHuns Tuna 35=f
61211 NpoNyLLEHbI.
120 SettICurrency H Currency Koz BantoTbl, B KOTOPOWN NPOU3BOAATCA PAcYeTbl MO AaHHOMY PUHAHCOBOMY
WHCTPYMEHTY.
423 PriceType H int '1' (B npoueHTax oT Tun ueHbl.
HOMWHana)
'2' (3a eanHuuy, Ona PENO c UK npuHumaeT 3HaueHue '1', ¢ ykasaHmem ctaskm PENO, a He
Hanpumep, 3a aKUUIO Uan HOMWHanNa akuMM Uan obaunraumm
33 KOHTPAKT)
5385 MarketCode H String Kog, pblHKa, Ha KOTopom Topryetca GUHAHCOBbLIN MHCTPYMEHT.

lMpumeyaHue: MarketCode yKasblBaeT Ha rpynny peXuWmMoB TOPros C
NOXOXUMW NpaBunamm Topros. 3HayeHne MarketCode moxKeT coBnagaTh co
3HayeHnem <Market> 336 Tara, HO UMeTb MHOE Ha3Ha4YeHue.



64

969

5508

5850

7595

9119

9982

9696

SettlDate

MinPricelncrement
FaceValue
OriglssueAmt
NoShareslssued
SettlFixingDate
DividendNetPx

QuoteText

H*  LocalMktDate

H float

H Amt

H Int

H Qty

H Date

H Numeric
H Char

[Jata pacyeTos, BbiparkeHHas B [TTTMMAL, dopmaTe. A cMCTEMHDIX
peXXMMOB — YKa3blBaeT AaTy pacyeToB

[na neperoBopHbIX PeXXMMOB — yKa3blBaeT AaTy pacyéTtos AN
NCNOJIb3yeMoro no yMONYaHUIO KOAa pacyeTos.

daKTMYecKas gaTa pacyéToB No CAE/Ke MOXKET OTANYATLCA OT 3TOW AaTbl U
nybaunkyetca B none SettIDate noToka 06e3nMUEHHbIX CAENOK.

Ona BantoTHbIx CBOIM MHCTPYMEHTOB: AaTa pacyeToB A/1A NepBOM CAENKM.
MUWHUMANbHbIW War USMEHEHMUA LEHbI.

HomMHaibHas cTOMMOCTb O4HOM LeHHOW Bymaru, B BaatOTe MHCTPYMEHTA.
O6bem B 0bpalLeHuN.

O6bem BbinycKa.

[aTa 3aKpbITUA peecTpa akLMOHEepoB.

BennunHa aMBnaeHAOB, BbipaXKeHHas B Ba/1lOTE PacyeToB.

KommeHTapun.



Security Status (f)

CoobuieHns Security status yBeaoMnsitoT 06 M3MEHEHWSIX TOProBOro cTaTyca v nepuoaa TOpros Mo MHCTPYMEHTY.

lpumeyanmne: Ons NONyyYeHWUsl aKTyasNbHbIX CTaTyCOB WHCTPYMEHTOB B CLEHApWUM MO3AHEro MOAK/OYEHUS, MOXanywucTa, WUCNonb3ymTe KaHan
Security Definitions (IDF) B kauecTBe cHenwoToB Ans nonen 326 n 625.

(]
b
g Jonyctmble 3HayeHna MpumevaHue
T
<Standard Message Header> 0 Tun coobuieHms = 'f'
55 Symbol 0] String Kon/ab6pesuaTtypa LieHHoW Bymarun. B ero Kauectse ncnosibsyerca
BHYTPEHHUI naeHTudmkaTop GUHAHCOBOTO MHCTPYMEHTA Ha Bupke
(SECCODE).

MpumeyaHue: GUHAHCOBbIN MHCTPYMEHT € Kogom SecCode MoKeT bbITb
AOCTYNeH A1 TOProB B PasHbIX pPeXMmax. Bbl fo/KHbI paccMmaTpuBaTb
KombuHaumto Symbol (55) + Tradingsessionld (336) Kak oTAeNbHbIi
WHCTPYMEHT C OTAE/IbHbIMU KOTUPOBKAMM 1 TabMLaMu CAENOK U 3asBOK.
336  TradingSessionID H String NaeHTUdMKaTOp TOProBoi ceccum, Ha KOTOPOM TopryeTca GUHAHCOBLIN
MHCTPYMeHT. Micnonb3yeTca anAa ykasaHma pexkuma topros SECBOARD.

lMpumeyaHue: GUHAHCOBbIM MHCTPYMEHT ¢ Kogom SecCode moKeT bbiTb
AOCTYNEeH A1 TOProB B PasHbIX peXMmax. Bbl fo/IKHbI paccMaTpuBaTb
KombuHaumto Symbol (55) + Tradingsessionld (336) Kak oTAe/NbHbIiM
WHCTPYMEHT C OTAE/IbHbIMU KOTUPOBKAMM U TabIML@MM CAENOK U 3asBOK.



625 TradingSessionSubID H String 'NA' (HeT Topros) YKa3blBaeT nepnog, Topros.
'0' (nepuoa, oTKpbITHA)

'C' (nepnog, 3aKpbITUSA) Kog nepvoga He onpeaeneH nepes Ha4yasom TOProB M NOCAE UX OKOHYAHMA
'N' (HopmanbHbIl nepuog,

TOpros) MepeKkntoyeHne mexay nepmogamm 0bbl4HO NPOUCXOAMUT C

'L' (QyKUMOH 3aKpbITUSA) KpaTKOBPEeMEHHbIM MepeKatoYeHemM TOProBoro CTaTyca B COCTOSHUeE

'I' (AUCKPETHBIN ayKLIMOH) «HeT Toproe», B KOTOPOM Kog nepuoga He onpegeneH (625=NA.
'D' (QyKLMOH KpYMHbIX

nakeTos) MopsAfAOK CMeHbI NEPUOA0B TOProB 1 pacnucaHMe onpegensaerca
'E' (nepuog Toproe no ueHe [paBnaamm TOPros M PbIHOYHBIMK YCNOBUAMM

ayKLMOHA 3aKpbITHA)

'S' (ayKLMOH OTKpPbITHA)

'A' (AykumoH: dasa cbopa

3aABOK)

'a' (AykumoH: dasa

3aK/0YEHMA CAENOoK)

'b' (AyKumoH: dPasa

dbopmmpoBaHua peectpa.

3asnBKM 3a6/I0KMPOBAHbI)

'p' (AykumoH: daza

napannenbHoro c6bopa u

YA0BNETBOPEHUA 3aABOK)

326 SecurityTradingStatus H int '2' (nepepbiB B TOprax) YKa3blBaeT TOProsbIi CTaTyC MHCTPYMEHTA.
'17' (HopmanbHbI Nepuoa,
TOPros) MpumeyaHus:
'18' (HeT Topros) MepepblB B Toprax ob6o3HayaeTca Kak 326=2 n naeHtudpuKatop nepuoaa s
'18' (Topru 3aKpbiIThbl) none 625

'102' (ayKUMOH 3aKpbITHA)



5509 AuctionIndicator

H

Boolean

'103' (neprog 3aKpbITUSA)
'106' (ayKLMOH KPYMHbIX
naketos)

'"107' (gUCKpETHbIN
ayKLMOH)

'118' (nepuopa OTKpbITHA)
'119' (ayKUMOH OTKpPbITKA)
'120' (nepuopa Topros no
LEeHe ayKLMOHA 3aKpbITHSA)
Y (Oa);

'N' (HerT).

Cratycbl HeT Topros n Topru 3akpbITbl O3HAYalOT pa3Hble TEXHONOTNYEeCcKue
COCTOSIHMA TOProB Mo MHCTpymeHTy. OgHaKo, oba 3TM cTaTyca O3HauvaloT
3anpeT TOProBbiX OMepauuit, NosTomy WM MPUCBAMBAIOTCA OAMHAKOBbIE
3Ha4eHuA nona 326.

NHANKaTOP MHGOPMUPYIOWMIA, YTO NO JAHHOMY UHCTPYMEHTY NPOBOAMTCS
ayKUMOH NepBUYHOro pasmelleHns. B HacTosee BpeMa gaHHble
aYKUMOHOB NepBUYHOr0O pasMeLLEHUA He NyBANKYIOTCA B NOTOKaX.

lpumeyarus:

5509=N ana Bcex TMNOB ayKLUNOHOB, KpOME ayKLIMOHA NepBUYHOIO
pasmeLleHms.

Boolean 3HauyeHus nepeaatotcsa B FAST coObLLEHNAX KaK ABOUYHbIE LEnble:
OpnaNwulpanayY



Trading Session Status (h)

[onyctmble 3HaYeHus

MNpumevaHue

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

Tun coobuweHusa ='h'

NpeHTUdMKaTop Toproeow ceccuu. Mone coaepKuUT naeHTUdPMUKaTop
PbIHKa.

Cratyc Toprosoii ceccumn. MHGOPMUMpPYET O COCTOAHUM NOAKNIOYEHUA
cepsepa Market Data Multicast FIX/FAST Platform k Toprosoit cucreme
BUpPHKN.

lMpumeyaHue: Nony4yeHne BecbMa MasioBepoATHOro coobuweHna 340=103
03Ha4yaeT, YTo TOProBas cucTtema bbina NepesanyLleHa ¢ NOIHOW noTepei
npeablayLiero cocTosHMA. Bbl AOMXKHbBI YAANUTb BCE NOJIyYEHHbIE AaHHble
W HauyaTb NpoLeaypy UX NOYyYEeHUA C CaMOro Havana.

TeKcToBas cTpoka B cBobogHOM popmate. MoKeT NCno1b30BaTbCA A1S
KOMMEHTapmeB, AOMNOJHUTENbHOM MHPOPMaLMK KacatoLwencs
NOAK/IIOUYEHUSA K KOHKPETHOMY PbIHKY.



Market Data Request (V)

<Standard Message Header>

(]
=
I
s
=
©
T

Jonyctumble 3HayeHna

MpnmevaHue

Tun coobuieHus = 'V'

0]
1180 ApplID H String OLR, TLR, MSR, ISF NaeHTudumkaTop UDP-noToKa.
1182 ApplBegSegNum H SeqNum MopsAKOBbLIN HOMEP NePBOro 3anpallMBaEMOro coobLeHus.
1183 ApplEndSegNum H SeqNum MopsaKoBbIN HOMep noc/eaHero 3anpawmnsaemoro coobueHus. Ecau

3anpoc Ha ogHo coobueHmne, To ApplBegSeqNum(1182) =
ApplEndSeqNum(1183).

Ecau 3anpoc Ha Bce coobuieHnaA (Ho He 6oaee MakCMManbHOro Yncna
nepecbliaeMbix COObLLEHMIA) NOC/Ie ONpeaeNeHHOro coobLeHu1s, To
ApplEndSeqNum(1183) = '0'(6eckoHeYHOCTD).




Market Data - Snapshot/Full Refresh (W)

(]
hN
% Jonyctumble 3HayeHna MpnmevaHue
-
<Standard Message Header> O Tun coobuieHmsa = '"W'
83 RptSeq 0 int Homep 06HOBNEHWNS MHCTPYMEHTA.
CootsetcTByeT RptSeq(83) B nocnegHem coobuweHnn Market Data -
Incremental Refresh (X), kKoTopoe 6bl10 0ONYy6AMKOBAHO K MOMEHTY
GOpMUPOBAHMA CHEMLIOTA MO UHCTPYMEHTY.
369 LastMsgSegNumProc H SeqNum 3HauyeHue, cooTBeTcTBYoWEee MsgSeqNum(34) us nocnegHero coobueHns
essed Market Data - Incremental Refresh (X), kKoTopoe 6b110 Noly4eHO U
06paboTaHO K MOMEHTY GOPMMPOBAHMA CHEMLWOTA MO AAaHHOMY
WHCTPYMEHTY.
lMpumeyaHue: aNA Pa3HbIX MHCTPYMEHTOB 3HAYEHME 3TOTO NOA MOXKET BbITb
pasHbIM BHYTPM OLHOTO M TOTO e LMKAa Ny6AnKaLnm CHEMNWOTOB.
340 TradSesStatus H int '100' (CoeanHeHue ¢ CraTyc coeguHeHua c Toprosoi cuctemoit. MHGopmupyeT o cocTosHUM
YCTaHOB/IEHO); noakaoueHns cepsepa Market Data Multicast FIX/FAST Platform k Toprosoit
'101' (CoeanHeHue ¢ cucteme BUPKM.
notepsHo); '102'
(CoeamHeHune lMpumeyaHue: Nony4yeHMe BeCbMa ManoBepoATHOro coobueHma 340=103
BOCCTAHOB/IEHO, TOProBas O3HaYaeT, YTo TOproBas cuctema bbina NepesanyLeHa ¢ NoJIHOM noTepeit
cucTema He npeablayLiero coctoaHua. TpebyeTcsa yaanuTb BCe NoslyYeHHble AaHHblIE U
nepesanyckanachb); HayaTb Npoueaypy VX NOJIyYEeHMA C CAMOro Hayana.

'103' (CoeanHeHue
BOCCTaHOB/IEHO, TOProBas
cuctema
nepesanyckanachb).



55

893

7944

Symbol

LastFragment

RouteFirst

)

H

H

String

Boolean

Boolean

'Y' (MocneaHee
coobuieHune, CHanwoT
cbopmmpoBaH);

'N' (CoobuieHune He
nociaeaHee, CHaMWOT eLe
He cdopmMpOoBaH).

'Y' (otmeyvaeT nepBoe
coobuieHne B CHeMWOTe no
AAHHOMY UHCTPYMEHTY)
'N' (He ABNAETCA NepBbiM
CoO0bLLEHNEM B CHEMLLOTE
Nno AaHHOMY UHCTPYMEHTY)

Koa/abbpesunatypa LeHHOM bymarun. B ero Kayecrtse 1cnosb3yeTca
BHYTPEHHUI naeHTUdMKaTop PUHAHCOBOTO NHCTPYMEHTA Ha bupke
(SECCODE).

MpumeyaHue: GUHAHCOBbIA MHCTPYMEHT € Kogom SecCode MoKeT bbiTb
OOCTyneH ANA TOPros B pPasHbIX pexmnmax. HyxHo paccmaTpumBaTthb
KombuHaumio Symbol (55) + Tradingsessionld (336) Kak oTaenbHbIM
WHCTPYMEHT C OTAE/NbHbIMU KOTUPOBKaMU 1 TabanLL@MM CAENOK U 3aiBOK.
NHauMKaTop, NOKa3biBatoLWMIA, ABNAETCA N COObLLEeHNe NOCNeAHUM B CEPUM,
KoTopaa GopMUPYET CHIMNLLOT NO AaHHOMY UHCTPYMEHTY.

Boolean 3HaueHua nepepgatotcs B FAST coobLeHUsAX KaK ABOUYHbIE LieblE:
OpnaNwulpgnay.

MHAMKaTOp NepBOro coobLeHns B rpynne coobuieHnii, opmMmpytoLLmMX
CH3MWOT NO UHCTPYMEHTY.



1682

5509

451

336

MDSecurityTradingSt  H int 18— HeT TOpPros

atus 118—- nepuopa oTKpbITUA
18— Topru 3aKpbIThbI
103— nepuop, 3aKpbITHA
2— nepepbIB B TOPrax
17— HopManbHbI Nepuog,
TOpros
102— ayKUMOH 3aKpbITUA
AYKUMOH KPYMHbIX NaKeToB
OVNCKPETHbIM ayKLMOH
119- ayKuMOH OTKpbITUA
120- nepunopg Topros no
LeHe ayKLMOHa 3aKpbITUA

AuctionlIndicator H Boolean 'Y' (Oa)

'N' (HeT)
NetChgPrevDay H PriceOffset
TradingSessionID H String

CocToAHMEe TOProB Mo UHCTPYMEHTY.

lpumeyaHus:

MepepbiB B TOprax 0603HavaeTca Kak 1682=2 n naeHtndukatTop nepnoaa B
none 625.

MepeKkntoyeHne mexay nepmogamm 06bIYHO NPOUCXOANT C
KPaTKOBPEMEHHbIM MePEKAOYEHNEM TOPrOBOro CTaTyca B COCTOAHUE HeT
Topros, B KOTOPOM Koz nepuoaa He onpegeneH (625=NA)

MopAaoK cmeHbl NepPUOA0B TOProB M pacnncaHWe onpeaenaeTca
MpaBmMnamm TOPros 1 pbIHOYHbLIMMK YC0BUAMM

Cratycbl «HeT Toproe» n «Topru 3aKpbITbl» 03HAYalOT pa3Hble
TEXHO/I0MMYECKME COCTOSIHMUA TOProB No MHCTpYMeHTy. OgHako, oba aTn
CTaTyca O3Hau4aloT 3aNpeT TOProBbIX onepaymin, N03TOMY MM NPUCBaAMBAOTCA
OAMHaAKOBble 3Ha4YeHmA nona 326.

NHANKATOP MHGOPMUPYIOWMIA, YTO NO AHHOMY MHCTPYMEHTY NPOBOAMUTCA
ayKLMOH NepBUYHOr0 pasmelLeHns. B HacTosee BpeMa gaHHble
aYKLUMOHOB MNEePBUYHOO PasMELLEHUSA He NYBANKYIOTCA B MOTOKaX.

lpumeyaHus:

5509=N ana Bcex TMNOB ayKLUNOHOB, KPOME ayKLIMOHA NEePBUYHOIO
pasmeLleHun

Boolean 3HauyeHuMA nepepatotcs B FAST co0bLEHUAX KaK ABONYHbIE LLesble:
OpnaNwulanay.

N3meHeHMe LeHbl NocieaHeN CAENKM MO OTHOLLEHMIO K LLeHe nocieaHemn
CAENIKU NpeablayLLero TOproBoro AHA.

NoeHTnomKaTop pexknma Topros SECBOARD

MpumeyaHue: GUHAHCOBbIA MHCTPYMEHT MOKeET 6bITb AOCTYNEH A/1A TOProB B
pa3HbIX pexkMmax. Bbl A0/IXKHbI paccMaTpuBaTb KOMbBUHaLmMo Symbol (55) +
Tradingsessionld (336) Kak oTAENbHbIN MHCTPYMEHT C OTAENAbHbIMU
KOTUPOBKaMM U TabanLaMm CAENOK U 3asIBOK.



779 LastUpdateTime

268 NoMDEntries
=>269 MDEntryType

H

(0]
0]

ulnt64

NumInGroup
char

'0' (KoTMPOBKM Ha MOKYNKy);
'1' (KoTMpOBKM Ha Npoaaxy);

2" (MHPopmauma no
nocneaHen caenke);

'3' (CnncoK nHaekcos);
'4' (LeHa oTKpbITMA/UEHa
nepBoit caenku);

'5' (LleHa 3akpbiTUa/ueHa
nocnegHen caenkm
npeablaywero aHs);

'7' (MakcumanbHan ueHa
caenku);

'8' (MMHMMaNbHaA LeHa
CAenKkun);

'9' (CpeaHeB3BELIEHHbIE
LeHbl);

'A' (OncbanaHc);

'B' (O6bembI caenok);

'J' (MycToi cHanwoT);

'N' (MaKcumasnbHasn LeHa
Cnpoca B TeYyeHue ceccum);
'0' (MMHMManbHasA LeHa
NpeanoXKeHns B TeueHne
ceccun);

'Q' (PacyeTHan ueHa
ayKuMoHa);

B notoke MSS: Bpema nocnegHen UCNOIHEHHOW TPaH3aKLMN TOProBomn
CUCTEMDI, ANA KOTOpOoro nybanKkyetca coobueHue.

dopmaT gaHHbIX - yyMMDDHHmMmMSSuuuuuu, ¢ NOCTOsiHHOM ANnHOM 18
3HaKoB, rae yy — Ase maaawuve undpbl roaa (17 ans 2017r.), MM — Homep
mecAaua, DD — Homep agHA, HH — Homep Yaca, mm — HOMep MUHYTbI, SS —
HOMep CeKyHAbl, UUUUUU — ApObHas YacTb CEKYHAbI, OKPYrNeHHan Ao
MUKPOCEKYHA,. Bce yacTu nons MMetoT yKasaHHyto B WabnoHe
yYMMDDHHmMmmMSSuUuuuuu 4nnHy n 4O0NOAHATCA HYAAMU NPU
HeobxoaMMOCTH.

Konnuyectso anemeHTtoB B rpynne MDEntryTypes.

Tun pbIHOYHbIX AAHHbIX.

lpumeyarus:

Hannume pasnunyHbIX TMNOB AaHHbIX onpeaensetca MNpasuaamm TOpros u
32BUCUT OT PeXXUMA TOProB U PbIHKA;

PasnnyHble KaHanbl BeLaHMA MMEOT MOAMHOMXKeCTBA 3HAYEHUIM TMNa
OAHHbIX U3 3TOrO CMUCKa;

Empty Book (269=J) o3Ha4aeT, YTo MO UHCTPYMEHTY OTCYTCTBYIOT Kakne-ambo
OaHHble. 9T0 coobleHne MOXKeT BbITb Nosly4yeHo 6e3 yKasaHusa Koaa
WMHCTPYMEHTA U perKMma (Mo BCEMY PbIHKY). B 3TOM ciyyae Bbl 4OKHbI
YOANUTb BCE HAKOMJIEHHbIE AaHHbIe M HAYaTb Npoueaypy NePBUYHOIO
NOAK/OUYEHUA;

MeperoBopHble PEKMMbI TOProB HE COAEPKAT AaHHbIX 00 aKTUBHbIX 3aABKaX
Habop 3HayeHuWI 3TOro NoAA MOXKET PacMPATLCA NPU OOHOBAEHUAX
TOProBOW CUCTEMBI;

PekomeHayeTca pa3pabaTbiBaTb KOZ TaK, YTOObl HEM3BECTHbIE 3HAYEHUSA
3TOro NOJIA M NPUBA3AHHbIE K HUM ApYyrue noas UrHOPUpPOBAUCHL B KoAe A0
TEX Nnop, Noka oH He byaeT afAanTMPOBaH K HOBbIM TUMAM AAHHbIX;

NHaekcbl nybamKytoTca B KaHane MSS/MSR To1bKo Ans GOHA0BOrO PbiHKA.;
[na BantOTHOrO pblHKA TPAHCAMPYIOTCA 3HAYEHNA GUKCUHTOB.

[aHHble npeablayLiero gHs 0603HavaoTca Haanunem nons 286;

CMbICN HEKOTOPbIX TUMOB AAHHbIX 3aBUCUT OT TUMNA PbIHKA (POHAOBLIV MK
Ba/IlOTHbIN);



'W' (UeHa ayKumoHa
OTKPbITMA/3aKPbITHSA);

'c' (O6bEM ayKuUMOHa
OTKPbITMA/3aKPbITHSA);

'e' (3anpeT HeobecneyeHHbIX
TOpros)

'f' (PbIHOYHanA 3asBKa B
ayKLMOH OTKpbITUA/
3aKpbITUSA, Ha NOKYMKY);

'g' (PblHOYHasA 3asBKa B
aYKLMOH OTKPbITMA/3aKpbITKS,
Ha Npoaaxy);

'I' (Cnpoc ceccum);

'i' (MpeanoxeHne ceccumn);
'h' (UeHa npeatoprosoro
nepuopaa);

'k' (LleHa nocneToprosoro
nepuoaa);

"' (PbIHOYHAA LeHa 2, anAa
BaJIIOTHOTO PbIHKa — LLeHa
Ba/IIOTHOTO GUKCUHTa);

'm' (PbIHOYHaA LeHa, Ans
BaJIIOTHOTO PbIHKa — LLeHa
Ba/IOTHOTO GUKCUHTa);

'o' (OdpuumanbHan ueHa
OTKPbITUA);

'p' (OdbmumanbHas Tekywas
ueHa);

'gq' (MpnsHaBaemas
KOTUPOBKA, 4/19 Ba/IlOTHOrO
PbIHKa — MeXXAyHapoaHas
LEeHa Ba/IlOTHOTO QUKCUHTa);
'r' (OdumumanbHas ueHa
3aKpbITUS);

'v' (CoBOKYMHbI cnpoc);
'w' (CoBOKyNHOE
npeanoxeHue);



=>278 MDEntrylD

=>270 MDEntryPx

=>271 MDEntrySize

H

y

String

Price

Qty

's' (LleHa ayKLMOHa KpYMnHbIMU
naketTamu);

'x' (O6bem ayKumoHa
KPYMNHbIMM NakeTamu);

'y' (HakonNeHHbI KYNoHHbIN
[0X0/, Ha AaTy pacyeTos, B
TeHre, B nepecyere Ha
eanHnLy

$OMHAHCOBOTO MHCTPYMEHTA)
'u' (Aropauus);

'z' (Bce caenku/cnmncok
06e3/1MYEHHbIX CAENOK).

NaeHTndukatop anemeHta MDEntry.

lpumeyaHus:

[ns KaHana caenok (269=z) aTo nose coAep*KUT CTPOKY C BUPKeBbIm
HOMEPOM CAENKU

[na KaHana 3asBOK, 3TO NOJIE COAEPKUT CTPOKY naeHTUdUKaTopa
coobuieHns o 4obaBaeHNN HOBOM 3aABKM, KOTOpbIN HE cBA3aH ¢ 6MprKeBbIiM
HOMEPOM 3aABKM B TabsimLLe 3aA9BOK BUPIKU.

3HayeHuA cyeTumka MDEntrylD ana HOBbIX 3aABOK BCeraa yBeam4mBeatoTca,
HO Heo6A3aTeIbHO Ha eauHMILLY.

LleHa anemeHTa pbIHOYHbIX AaHHbIX (COOTBETCTBYET 3a4aHHOMY TUMNY
PbIHOYHbIX AAHHbIX U OTHOCUTCA K TEKyLemy anemeHTy MDEntry).

Mone ycnosHo obnasatensHoe, ecnn MDEntryType (269) He saBnseTca ogHUM
us ('A', 'B', J').

Konunuectso uam 06bem afieMeHTa pPbIHOUYHbIX AaHHbIX (COOTBETCTBYET
3aaHHOMY TUMY PbIHOYHBIX AAHHbIX N OTHOCUTCA K TEKYLLEMY S/IEMEHTY
MDEntry). Mone ycnosHo obasatenbHoe, ecnn MDUpdateAction (279) =
New ( 0) 1 MDEntryType (269) aBnsetca ogHum us ('0', '1', '2', 'A", 'B', 'Q’, 'f',
‘g, Vv, 'w).

MpumeyaHue: pnsa 269='A', ' B' 3T0 nose Bblipa*KeHO B KO/IMUYECTBE eANHUL,
(bUHAHCOBOrO MHCTPYMEHTA. [Na APYrMX TUMOB AaHHbIX 3TO NO/E BbiPaXKEHO

B KO/1M4YeCTBE /Z1I0TOB.



=>272 MDEntryDate H UTCDateOnly [aTa, KoTopasa OTHOCUTCA K AaHHOMY 3/1eMEHTY PbIHOYHbIX AAHHbIX.

=>273 MDEntryTime H UTCTimeOnly Bpemsa, KOTOpoe OTHOCUTCA K AaHHOMY 9/1€MEHTY PbIHOYHbIX AAHHbIX.
=>625 TradingSessionSubl H String 'NA' (HeT TOpros) YKa3blBaeT nepunog Topros
D '0' (nepunog, oTKpbITHA)
'C’ (nepuo sakpbiThA) [na HKpemeHTaIbHbIX 06HOBAEHMI M CHIMILOTOB NEPMOA, TOProB yKasbiBaeT

'N' (HopmanbHbIl nepuog,
TOpros)

'L' (ayKUMOH 3aKpbITHA)

"I' (AUCKPETHbIM ayKLMOH)
'D' (ayKLMOH KPYMHbIX
nakeros)

'E' (nepnop Topros no ueHe
ayKLUMOHa 3aKpbITUSA)

'S' (ayKUMOH OTKpbITKA)
'A' (AykumoH: ®asa cbopa
3aABOK)

'a' (AyKumoH: dasa
3aK/l04YEeHUA CAENOK)

'b' (AyKumoH: dasa
dbopmmpoBaHua peectpa.
3aABKM 3a610KMPOBaHbI)
'p' (AyKumoH: dasa
napannenbHoro cbopa u
YAOBNETBOPEHMWA 3aABOK).

Ha Nepuos, B KOTOPbIV NPOM30LWNO0 cObbITUE ANA AaHHOTO 3/1EMEHTA, a He Ha
TEKyLUMIA TOProBblii NepuoAa.

=>276 QuoteCondition H MultipleValu 'C' (Hannyudwas ueHa) Cnu1COoK yCNoBUiM, KOTOPbIE XapaKTePU3YHOT KOTUPOBKY, YCIOBUA MEXAY
eString coboli pazgeneHbl npobenamu.
=>277 TradeCondition H MultipleValu | 'C' (PacueTbl no caenke YcnoBsua, KoTopble XxapakTepUsnpyoT CAENKY UIN PbIHOYHbIE AaHHbIE,
eString OCYLLECTBAAOTCA B A€Hb KOTOpble PaccYnTbIBAOTCA Ha Base caenku, ycnosma mexay coboi
3aK/0YEHUA CAENKN) pasgeneHbl npobenamu.

')' (Pacuetbl No caenke
OCYLLECTBAAIOTCA Ha
cnenyroWwmii AeHb nocne
3aK/IIOYEHUA CAENKM)



=> 286

=>40

=> 236
=>64

OpenCloseSettlFlag

OrdType

Yield
SettIDate

Price
PriceType

CXFlag

BidMarketSize

AskMarketSize
AccruedinterestAmt

SettlType

H*

MultipleValu
eString
Char

Percentage
LocalMktDate

Price
int

Boolean

Int

Int
Amt

Char

'R' (LUeHa oTKpbITUA)

'AJ' (OdmumanbHas LeHa
3aKpbITHA);

'98' (MMHUManbHoe
3HayeHue);

'99' (MaKcMmanbHoe
3HayeHue)

'4' (JaHHblE NpeablayLero
TOProBOro AHsA)

'1' (PbIHOYHaA)

'"1' npoueHTbI cTaBku PEMO

'Y' ([da)
'N' (HeT)

®nar, KOTOprﬁ M,D,EHTM(I)MLI,MpVET TN 3/1IeMeHTA PbIHOYHbIX AdHHbIX.

Tun 3aaBku. Ucnonbsyetcs ecnn MDEntryType (269) = 'f', 'g'
MpumeyaHue: PbIHOYHbIE 33aABKM B aYKLMOH 3aKPbITUA aKTUBUPYIOTCA U
nNy6AMKYIOTCA Noc/e Havana ayKuMoHa 3akpbITna. CAenKM ayKUMoHa
33K/I0HALOTCA MO €ro OKOHYaHUM.

JoxoaHOCTb, paccuymTaHHas no ueHe MDEntryPx (270).

[ata pacuetoB no caenke (SettlementDate) B popmate YYYYMMDD.

lpumeyaHus:
[na 0bblYHbIX CAENOK — AaTa pacyeToB
Ona caenok PEMNO — gata pacyeToB nepBon Yactu caenku PENO

CraBka PEMNO gna caenok PEMO
YKa3blBaeT Ha TUN LeHbl (cTaBka PEMO B npoueHTax) ana caenok PEMO.

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

CyMmapHbIit 06beM PbIHOYHbIX 3a1BOK B ayKLMOHE 3aKPbITUA HA NOKYMKY No

O)KMLI,«’:!EMOVI ueHe ayKUMOHa, Bblpa)KeHHbIl‘a B eANHNUAX UHCTPYMEHTaA.

CyMmapHbIi 06beM PbIHOYHbBIX 3asiIBOK B ayKLMOHE 3aKPbITUA HA NMPOAAMNKY,

Bblpa)KeHHbIﬁ B eANHNLUAX UHCTPYMEHTA.
O6bem HakoNAeHHoro KYNOHHOro goxoaa.

Kopg, pacyeToB no caenkam (269=z)



ChgFromWAPrice
BuyBackPx

BuyBackDate

Repo2Px

TotalVolume

EffectiveTime

StartTime
TotalNumOfTrades
TradeValue

Volumelndicator

PriceOffset

Price

LocalMktDate

Price

Amt

UTSTimestamp

UTSTimestamp

int

Amt

char

'0' (HeT 3asBOK)

'1' (O6bem 3aABOK He
NpeBbIWaeT NOPOroBo
BeNUYUHbI N*)

'2' (O6bem 3aABOK
NpPeBbILAET NOPOroByHo
BeNNUNHY N*)

'3' (EcTb 3a51BKM)

MN3meHeHMe LueHbl CAeNKN MO CPAaBHEHUIO CO CpeHEB3BELLIEHHON LeHOoM
npeAblAayLLero ToproBoro AHs
Ona caenok PEMNO — cymma caenku PEMNO (269=z).

Ona caenok PEMNO — gata BTopol yactm caenku PEMO (269=z).

Ons caenok PEMO — cymma BTOpoW Yyactu caenkum PEMO (269=z).

O6bEM aeHeXHbIX CpeacTs.

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

PbIHOYHbIE B ayKLMOH OTKPbITMA/3aKPbITUA 3aABKM Ha NOKYMKY B KayecTse
06bema yKasblBalOT CYMMYy AEHEXKHbIX CpeacTB. 3aaBKM Apyroro TMna
COAEpP!KaT KOIMYECTBO JIOTOB TOPTYEMOr0o MHCTPYMEHTA.

Bpemsa aKTMBaL MM 3aABKKU. 3aABKM M YPOBHM LLeHbl B KOTUPOBKAX, AN1A
KOTOPbIX HE HACTyNWaa akTUBALMSA, HE YYaCTBYHOT B TOprax.

Bpemsa ctapTa ayKunoHa. Micnonb3yeTtca ANnA ayKUMOHOB KPYMHbIX NAKeTOB U
ANCKPETHbIX ayKLLMOHOB.

O6Lu,ee KONIN4eCTBO CAENOK, 3aK/IIO4YEHHbIX Ha NPOTAXEHUU TOProBoro AHA.
O6bem coBepLlEeHHbIX CAENOK.

UHaukaTop ob6bema 3aAaBOK KPYynNHbIMW NaKeTaMu.

Ucnonb3yeTtca, Koraa MDEntryTyp 269=v namn 269=w.

N* (nepemeHHOe) - Be/IMUNHA MHAMKATOPA onpeaenserca bupken.



OfferNbOr
BidNbOr

OrigTime

OrderSide

RefOrderID

OrderStatus

MinCurrPx

MinCurrPxChgTime

int
int

int

char

char

char '0' (AKTUBHaA);
'T' (Bpemsa akTUBaLUMK He
HacTynuno).

Price

UTCTimeOnly

Market Data - Incremental Refresh (X)

HtoaHcbl B 06paboTke 06HOBNEHWI:

KonunuecTBo 3as8BOK Ha NpoAaxy B odepeau.
KonnuecTBo 3asBOK Ha NOKYMKY B o4epeam.

O603HavaeT Bpems 3anMcu TpaH3aKLUuMmM B TOProBoi cucteme B
MUKPOCEKYHAAX (OTHOCMTENIbHO BPEMEHM B Lie/IbIX CEKYH/aX, YKa3aHHOTro B
none 273).

Ana nonyyeHmna spemeHun cobbITHA € MMKpOCEKyHAHOVI TOYHOCTbIO AaHHOE
3HaYeHMe MOMKET bbITb ﬂ,06aBJ'IeHO K 3Ha4YeHuto Tara 273.

MNone OCTYNHO B KaHaNax CAE/0K U 3aABOK.

Hal'lpaBJ'IeHHOCTb arpeCCMBHOﬁ 3asBKW, BbI3BaBLUEN COENRY

B noTtokax TLR 1 TLS: MDEntrylD naccuBHOM 3aABKM 3TOM CAE/KU B NOTOKE
OLR.

TeKyLMi CTaTyC 3aABKW.

3aABKM co cTaTycom T HEaKTUBHbI U He y4acTBYHOT B TOprax.

MuHUManbHas 13 AByX LeH: OPUuManbHOM TEKYLLEN LUeHbl U LEeHbl
nocnegHen caenku, Boweallein B pacyét opuuUnanbHOM TEKYLLEN LIEHbI.
Ncnonb3yeTtca Ana onpeseneHuns ycaoBui 3anpeta KOPOTKUX NPoaaK.

Bpemsa n3smeHeHUs MUHMMAIbHOM TEKYLLEN LieHbI.

My6nukaums 60nbWworo o6beMa 06HOBNEHNI B OrpaHMYEHHOM MO TPadmMKy NOTOKE BELLAHUS MOXET 3aHSATb HEKOTOPOE BPEMS.

O6HOoBNEHMS MYBMKYIOTCS HEObsI3aTeNbHO MO KaXAOMY COObITMIO B TOProBOM cucTeMe. HEKOTOpbIE MPOMEXYTOUYHbIE COCTOSIHUS MU BbICTPbIX
nocneaoBaTesibHbIX M3MEHEHUAX AaHHbIX MO MHCTPYMEHTY MOryT 6bITb NpOMyLleHbl B NOTOKaxX CTaTUCTUKK pbiHKa (MSR) unu 3assok (OLR), n
6yayT ony6nmMKoBaHbl TONTbKO UTOroBble cOCTOsIHUSA. MoTok caenok (TLR) Bceraa coaepxuT Bce A06aBneHns HOBbIX CAENOK.



B notoke OLR He nybnukytoTcs 3asiBKW, BpeMs XWU3HM KOTOpbIX paBHO Hymo: IOC, Market, FOK, n NonHOCTbIO yAOBNETBOPEHHbIE MpU
pernctpauun. B notoke OLR Takke MoryT 6biTb He onybnnkoBaHbl OO6HOBNEHUS C AobaBneHMeM U yaaneHWeM 3asiBKu, ecin ee Bpems ee
AKTUBHOIO COCTOSIHMUSA He npeBbiwaeT NpubnmsntensHo 100 MUKpOCEKYHA.

MoTok 06HOBNEHMI CTaTUCTMKKM pbiHKa (MSR) copepxut Bpems LastUpdateTime nocnegHen MCNOSHEHHOW TpaH3aKuMWM TOProBOM CUCTEMbI,
nocne KOTOPoW Ny6MKyeTCcs n3MeHeHMe Nnosnen NoToka No CpaBHEHUIO C NpeabiayLMM o0bHoBeHneM. MapaHTupyeTcs, YTo o6HoBNeHMst MSR ¢
LastUpdateTime paBHbIM MakCUManbHOMY 3HaYeHWIO BpeMeHn B nonsx 273 n 9412 obHoeneHmn notokoB OLR 1 TLR oTHOCATCA K pe3ynbTaTty
OZIHOMO U TOrO e nocneaHero cobbiTus. Mpy conocTaBneHnn AaHHbIX NoTokoB MSR, OLR, TLR Bbl MOXETe onpeaenunTb, Kakoe U3 06HOBNEHUN
coaepXxut 6onee HoBble AaHHbIE, CpaBHMBAs BpeMs BbIOOPKM AaHHbIX B none 779 notoka MSR ¢ BpeMeHamu B nonsix 273 n 9412 notokos OLR
n TLR. MNpyn MaccoBblxX COBLITUAX NO OTAENbHOMY MHCTPYMEHTY nybnnkaums obHoBMeHus B NoToke MSR NpoMCXOAMT CTaTUCTUYECKU paHbLUE,
yeMm nybnukaumsa 6onee 06beMHbIX AaHHbIX B OLR 1 TLR B 60nbwmHCTBE cnyyaeB. OAHAKO, onepexeHne He rapaHTupyetcs. Mcnonb3oBaHue
nonsa LastUpdateTime no3BoNsieET C YyBEPEHHOCTbIO 0BHAPYXMUTb OMEPEXEHME U UCMOMb30BaTh AaHHble MSR Ans npeaBapuUTENbHON OLEHKM
COCTOSIHUSI KHUIMN @KTMBHbIX 3asiBOK, He AOXMAAsCb MybnvKaumm ee M3MeHeHwi. Hanpumep, Bbl nonyunnu obHoBneHve MSR c BpeMeHeM
779=170125080709000030 c yBENMYEHNEM NyYLLEN LIEHbI MPOAAXKM Ha 5 WaroB LeHbl. Y Bac MMeeTcst bonee paHHee COCTOSIHWE KHUIMM 3asiBOK
Ans BpeMenun 273=2017-01-25 08:07:08 n 9412=999900. [1ns OUEHKM HOBOIO COCTOSIHUSI KHUMM aKTUBHbIX 3a5iBOK KO BpeMeHn 273=2017-01-
25 08:07:09 n 9412=30 Bbl MOXETE yAanUTb BCE 3asiBKM Ha MpoAaXKy C LIEHOM HMXXE HOBOW JlydweW LeHbl. ITa oueHKa MOXET ObiTb
CKOpPEKTMPOBaHa Mno3aHee Npuv nosyyYeHnn coobueHns OLR C M3MEHEHMSIMM CnWCKa aKTUBHbIX 3asiBOK. O6wmi 06beMm, 4nMcno caenok u
napaMeTpbl NocneaHeN CAENKM MO MHCTPYMEHTY Takke MOryT 6biTb NpeaBapuTeSlbHO OLEHEHbI MO OB6HOBMEHMIO MOToka MSR, ecam oHo
OTHOCUTCS K Bonee NO3AHEMY BpeMeHM B none 779, YeM BpeMsi nocneaHen caenku B notoke TLR.

[Ana KaHanoB BewaHus, AoMnycKawwmx Ao6aBneHusl, U3MEHEeHUs W yaaneHus AaHHbIX (3asBKM) KOpPPEKTHOe COCTOosiHWE Habopa AaHHbIX
LAOCTUraeTcs nocne OKOHYaHUs 06paboTkM BCeX 3/1EMEHTOB NMOBTOPSOLLMXCS FPynmn B cOObLEeHnN.

Pa3mep FAST coobLleHus orpaHuMyeH BenmumMHon MTU size, Tekyllee orpaHuyeHue coctaBnsieT 1300 6anT. Ons MaccoBbiX O6HOBMEHMM, 3TO
OrpaHUYeHne MOXET NPUBOAUTL K NMyBNAMKALMN U3MEHEHWUI, BbI3BAHHbIX OAHWUM COObITUEM, B HECKONIbKUX COOBLLEHMSIX NoapAA.

B kaHane nybnukaumm caenok He MOXeT 6biTb 06HOBNeHWe Tuna Change nnm Delete.

<Standard Message Header> 0] Tun coobeHus = 'X'

779

LastUpdateTime H ulnt64 B notoke MSR: Bpema nocnegHeit ICNOJHEHHOMN TPaH3aKLLUK
TOProBoOW CUCTEMBI, A1 KOTOPOro BbIOMPAKOTCA U3MEHEHWA B
CpaBHEHMWM C COCTOAAHMEM ANA Npeablayliero obHosaeHuA. Mpu



268
=>279

=> 269

NoMDEntries
MDUpdateAction

MDEntryType

o]

y

NumInGroup
uint

char

'0' (Qo6aBuThb)
'1' (M3meHnTDb)
2' (Yaanutb)

'0' (KoTMpoBkK Ha
MOKYMKY);

'"1' (KoTMpoBKK Ha
npoaaxy);

2" (MHpopmauma no
nocnefHen caenke);

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

CONOCTaB/IeHMUN AaHHbIX NOTOKOB MSR, OLR, TLR Bbl moxeTe
onpeaennTb, Kakoe n3 06HOBAEHUI coaepKUT bonee HoBble
[OaHHble, CpaBHMBAA Bpema BbIDOPKKM AaHHbIX B NoJsie 779 noToka
MSR ¢ BpemeHamun B nonax 273 n 9412 notokos OLR u TLR.

dopmart gaHHbIX - yyMMDDHHmMmMSSuuuuuu, ¢ NOCTOAHHOM
AnnHol 18 3HaKoB, rae yy — Ase mnaawue undpbl roga (17 ana
2017r.), MM — Homep mecaua, DD — Homep aHs, HH — Homep
Yyaca, mm — HoOMep MUHYTbI, SS — HOMep CceKyHAbl, uuuuuu —
ApobHas YyacTb CeKyHAbl, OKPYr1eHHan A0 MUKPOCEKYHA,. Bce
YacTM NOSIA UMEIOT YKa3aHHY1o B WabnoHe
yYMMDDHHmMmmMSSuUuuuuu anmnHy n 4oNoAHAKTCA HYAAMM NPU
HeobxoaMMOCTH.

Konnuyectso anemeHTtos B rpynne MDEntryTypes.

[JelicTBue, KOTOpoe HYXKHO BbIMOAHUTb NPU 0OHOBAEHUU
31eMeHTa PbIHOYHbIX AAHHbIX.

Tun PbIHOYHbIX AAHHbIX.

lMpumeyaHus:

Hanuumne pasnnyHbiX TUNOB AaHHbIX onpeaensierca MpaBuaamu
TOProB M 3aBUCUT OT peXknuma TOProB U PbiHKa.

Pa3nnyHble KaHanbl BellaHUA MMEOT NOAMHOXECTBa 3HaYeHUM
TMNa AaHHbIX U3 3TOrO CNMNCKA

Empty Book (269=J) o3HayaeT, 4To NO UHCTPYMEHTY OTCYTCTBYIOT
Kakune-nnbo aaHHble. ITO coobLieHne MOXKeT 6biTb NoslyyeHo 6e3
YKa3aHUA KoZia MHCTPYMEHTA M pexKMma (Mo Bcemy pbiHKY). B aTom



'5' (LleHa 3aKpbiTHa/ueHa
nocnegHen caenku
npeablayLero aHa);

'7' (MaKcMmanbHan LeHa
cAenKkun);

'8' (MMHUMaNbHasA LeHa
cAenKkun);

'9' (CpegHeB3BeLUEHHbIE
LeHbl);

'‘A' (OucbanaHc);

'‘B' (O6bembl caenok);

'J' (MycTok cHanwoT)

'N' (MakcumanbHas LeHa
Crnpoca B TeYEeHUe ceccuu);
'0' (MUHUManbHas LeHa
NnpeanoXeHna B TeYeHue
ceccumn);

'Q' (PacueTHas ueHa
ayKUMOHa)

'W' (LeHa ayKLMOHa
OTKPbITUA/3aKPbITHA);

'c' (O6bEM ayKUMOHa
OTKPbITUA/3aKPbITHA);

'e' (3anpet
HeobecneyeHHbIX TOpPros)
'f' (PbIHOYHaAA 3anBKa B
ayKLUMOH
OTKPbITUA/3aKPbITKSA, Ha
NOKYMKy);

'g' (PbIHOYHas 3aABKa B
ayKUMOH
OTKPbITUA/3aKPbITKSA, Ha
npoaaxy);

"' (Cnpoc ceccum);

Cny4Yae Bbl JONKHbI YAANUTb BCE HAKOMJIEHHbIE JAHHbIE M Ha4yaTb
npoueaypy NepBUYHOIO NOAKNOHYEHMUS.

MeperoBopHble peXuMbl TOProB He COAEPHKAT AaHHbIX 06
AKTUBHbIX 3aABKaX.

Habop 3HayeHW 3Toro nons
OOHOBNEHWNAX TOPTOBOM CUCTEMDBI.
PekomeHayeTcA paspabatbiBaTb Kog TaK, 4TOObl HEU3BECTHblE
3HAYeHMA 3TOro0 MNONA W NpPUBA3AHHbIE K HUMM Apyrve nosd
UrHOPUPOBANUCL B KoAe [0 Tex Nop, MOKa OH He bOyaer
a[anTMpPOBaH K HOBbIM TUNAM LAHHbIX.

MHaekcbl nybauKkylotca B  KaHane MSS/MSR Tonbko And
$oHO0BOrO pblHKAa. [nA BaNOTHOrO pPblHKA TPAHCAMPYIOTCA
3Ha4YeHMA GUKCUHTOB.

JaHHble npeaplayliero AHA ob6o3HavatoTca Hanmunem nons 286.
CMbIC/1 HEKOTOPbIX TUMOB AAHHbIX 3aBUCUT OT TUMNA PbIHKA
(doHA0oBbINM MM BaNIOTHbIN)

MOXET pacwmpAaTbCa npu



'i' (MpeanoxeHne ceccumn);
'h' (LleHa npeaTOpProsoro
nepuoza);

'k' (LleHa nocneToprosoro
nepuvoaa);

'I' (PbIHOYHAA UeHa 2, ana
BA/IOTHOIO PbIHKA — LEHA
BA/IOTHOTO GUKCUHTA);
'm' (PbIHOYHas UeHa, ans
BA/IIOTHOTO PbIHKA — LEHA
BA/ItOTHOTO GUKCUHTA);

‘o' (OdpunymanbHan ueHa
OTKPbITHA);

'p' (OpunumanbHan Tekyulan
ueHa);

'gq' (Mpm3HaBaemas
KOTMPOBKa, A/19 Ba/tOTHOIO
pblHKa — MeXXayHapoaHasn
LEeHa Ba/IloTHOro
dUKCUHra);

'r' (OdmumanbHas LeHa
3aKpbITUA);

'v' (CoBOKYMHbIN cnpoc);
'w' (CoBoKkynHoe
npeanoXxeHune);

's' (LleHa ayKuuoHa
KPYMHbIMM NaKkeTamu)

'x' (O6bem ayKuMOHa
KPYMHbIMM NaKkeTamu);

'v' (HakonneHHbIN
KYMOHHbIW A0X0A4 Ha AaTy
pacyeToB, B TEHTE, B
nepecyeTte Ha eauMHULY



=>278

=>55

=>83

=>270

MDEntryID

Symbol

RptSeq

MDEntryPx

H

o

String

String

int

Price

dMHaHCoBOrO
WNHCTPYMEHTA);

'u' (Aropauus);

'z' (Bce caenku/cnuncok
06e3/1MYeHHbIX CAeNnoK)

NaeHTndukatop anemeHta MDEntry.

lpumeyaHus:

[ns KaHana caenok (269=z) aTo none coAepKUT CTPOKY C
6MpKEBLIM HOMEPOM CLENKMU.

[na KaHana 3aABOK, 3TO MOJIe COAEPKUT CTPOKY MAeHTUdMKaTopa
coobueHnn o fobasaeHMM HOBOM 3asBKK, KOTopblit HE cBA3aH ¢
6MpKeBbIM HOMEPOM 3asBKM B TabMLLe 3aABOK BUPKM.

Ons 06bI4HbIX opaepoB cueTynk MDEntrylD 6yaet
yBeMYMBaTLCA Ha 1 oA KaXKO0M 3aperncTpmMpoBaHHOM 3asABKU.
Ona alicbepr-3asBOK MOHOTOHHOCTb NPUPALLEHMI CHETUYMNKA
MDEntryID gns HOBbIX 3afBOK COXPaHUTCS, HO He 0653aTesIbHO
Ha eaMHULY.

Koa/abbpesunatypa ueHHoM Bymaru. B ero kKayecrse
NCMNONb3YyeTcsA BHYTPEHHUI naeHTUGUKATOp GMHAHCOBOTO
nHcTpymeHTa B TC (SECCODE).

MpumeyaHue: GUHAHCOBbLIA MHCTPYMEHT ¢ Kogom SecCode morkeT
6bITb AOCTYNEH A/ TOProB B PasHbIX pexkumax. Bbl [O/IKHbI
paccmaTtpuBaTb KombuHauumio Symbol (55) + Tradingsessionld
(336) Kak oTAENbHbIA MHCTPYMEHT C OTAE/IbHBIMW KOTUPOBKaMM U
TabAnLLAMM CAE/OK U 3aABOK.

MopsAAKOBbIM HOMep 06HOB/IEHUA MO MHCTPYMEHTY.
YBennunsaertca Ha eANHULY ANA KaKAoro 06HOBAEHUA TOProBoi
MHPOPMaLMN UK CTAaTyCa MHCTPYMEHTA.

LleHa aniemeHTa PbIHOYHbIX AAHHbIX (LLeHa COOTBETCTBYET
3alaHHOMY TUMY PbIHOYHbIX AAHHbIX, U OTHOCUTLCA K TEKYLLLEMY
anemeHty MDEntry).



=>271

=> 272

=>273

=> 336

=>625

MDEntrySize Yy Qty

MDEntryDate H UTCDateOnly

MDEntryTime H UTCTimeOnly

TradingSessionlD H String

TradingSessionSubID ' H String 'NA' (HeT Topros)

'0' (nepvoa OTKPbITHA)

'C' (nepurog, 3aKpbITUSA)

'N' (HopmanbHbI nepuog,
TOpros)

'L' (ayKUMOH 3aKpbITUA)

'I' (AUCKPETHBIN ayKLMOH)

Mone ycnosHo obsAsaTensHoe, koraa MDUpdateAction (279) =
New(0) n MDEntryType (269) He siBnsieTca oaHum 13 ('A', 'B', 'J').
KonnyecTBo nam o6bem anemeHTa pbIHOYHbIX AaHHbIX
(cooTBeTcTBYET 334aHHOMY TUMY PbIHOYHbIX AAHHbIX U
OTHOCUTbCA K TeKyLemy anemeHTy MDEntry).

Mone ycnosHo obssaTenbHoe, Koraa MDUpdateAction (279) =
New (0) u MDEntryType (269) aBnsetca ogHum us ('0', '1', '2',
'AI,'B" IQI' Ifl' Igl).

MpumeyaHue: ana 269='A', 'B' 370 nose BbipaXKeHO B KONMYECTBE
eaMHUL, GMHAHCOBOTO MHCTPYMeHTa. [aa apyrux TMNOB AaHHbIX
3TO MOJIe BbIPAYKEHO B KO/IMYECTBE SIOTOB.

[aTa, KoTopas OTHOCUTCA K AAaHHOMY 31EMEHTY PbIHOYHbIX
OaHHbIX.

Bpems, KOTOpOe OTHOCUTCA K AaHHOMY 3/1IEMEHTY PbIHOYHbIX
OaHHbIX.

NaeHTndUKaTop pexxkuma Topros SECBOARD.

MpumeyaHue: UHAHCOBbIA MHCTPYMEHT € Kogom SecCode moskeT
6bITb [OCTYNEH AN TOProB B PasHbIX PEXKMMaXx. Bbl [ONXKHbI
paccmaTtpuBaTb KombuHauumio Symbol (55) + Tradingsessionld
(336) Kak oTAENbHbIA MHCTPYMEHT C OTAE/IbHBIMW KOTUPOBKaMM U
TabMLAMM CAENOK U 3a5BOK.

YKa3biBaeT nepuon topros

[MpumeyaHue: 3Ha4YeHWe nepuoaa TOProB ABAAETCA MyCTbIM A0
Hay4asia TOPros M NOC/e 3aKPbITUA TOProB. [1NA MHKPeMeHTaNbHbIX
OBGHOBNEHWI N CH3IMLOTOB NEPMOA TOProB YKa3blBaeT Ha Nepuoa,
B KOTOPbI NPoM30LWI0 cobbiTUE AN AAHHOTO 3/IEMEHTa, a He Ha
TEKyLLNI TOProsbli nepuoa.



'D' (ayKLLMOH KPYMHbIX
nakeTos)
'E' (nepuoa Topros no UeHe
ayKUMOHa 3aKpbITUSA)
'S' (QyKLMOH OTKpPbITHA)
'A' (AykuymoH: dasa cbopa
33MBOK)
'a' (AyKumoH: daza
3aK/04YeHMA CAENOoK)
'b' (AyKuMOH: Paza
dbopmmnpoBaHMA peecTpa.
3aABKK 3a6710KMpPOBaHbI)
'p' (AyKumMoOH: daza
napasnenbHoro cbopa u
YA0BNETBOPEHMUA 3aABOK)
=>276 QuoteCondition H MultipleValueString 'C' (Hannydwwas ueHa) CNWCOK YC/I0BUIA, KOTOPbIE XapPaKTEPU3YIOT KOTUPOBKY, YC/10BUA
mexay coboii pasgeneHbl npobenamu.

=>277 TradeCondition H MultipleValueString 'C' (PacueTbl no caenke YcnoBus, KOTOpPbIe XapaKTePU3MPYIOT CAENKY AN PbIHOYHbIE
OCYLLECTBNAIOTCA B AE€Hb JaHHble, KOTOPbIE PAacCUMTLIBAOTCA Ha 6ase caesnku, ycaosus
3aKNIOYEHUA COLNKM) mexay coboii pasgeneHbl npobenamu.

')' (Pacuetbl No caenke
OCYLLECTBAAIOTCA Ha
cneayowmin AeHb nocne
3aKNIOYEHUA COLNKM)

'R' (LLeHa oTKpbITKA)

'Al' (OduumanbHas ueHa
3aKpbITHA);



=> 286

=>40

=>451

=> 236
=>64

=> 44
=>423

=>5292

=>5154

=>5293

OpenCloseSettIFl ag

OrdType

NetChgPrevDay

Yield
SettIDate

Price
PriceType

BidMarketSize

CXFlag

AskMarketSize

H

H*

'98' (MMHMUManbHoe
3HauyeHue);
'99' (MaKkcMmanbHoe
3HauyeHue)
MultipleValueString '4' (JaHHble NpeablayLWwero
TOProBOro AHs)
Char '"1' (PbIHOYHaA)

PriceOffset

Percentage
LocalMktDate

Price
int '1' npoueHTbI cTaBku PEMNO
Int
Boolean 'Y' (Oa)
'N' (HeT)
Int

dnar, KoTopbI UAEHTUDULMPYET TUMN SNEMEHTA PbIHOYHbIX
[OaHHBIX.
Tun 3anaBKK. Ucnonbsyetca ecnn MDEntryType (269) ='f ', 'g'

MpumeyaHue: PbIHOYHbIE 33ABKM B aYKLUMOH, AKTUBUPYIOTCA M
nyb6/aMKYIOTCA NOCAe Hayana ayKuMoHa 3akpbltna. Caenku
ayKUMOHA 3aK/04aloTCA NO ero OKOHYaHWW. PbIHOYHblE 3aABKM
nyb6anKyroTCca ToNbKO B dasax cbopa 3adBOK B ayKuMOHax. B
HOPMa/IbHbIX TOPrax TakWe 3asiBKN He NyBANKYHOTCA, MOTOMY Y HUX
He MOMKeT ObITb CTaTyCa aKTUBHbIX.

N3meHeHMe LeHbl NocneaHeN CAENKN NO OTHOLLIEHUIO K LLEHE
nocnegHen caenkun npeablayLwero TOproBoro AHs

JoxoaHoCTb, paccymTaHHas no ueHe MDEntryPx (270).

[ata pacuetoB no caesnke (SettlementDate) B popmate
YYYYMMDD.

lpumeyaHus:

[na 0bblYHbIX CAENOK — AaTa PacyeToB

Ons coenok PEMO — gata pacyetoB nepBoy Yactu caenkm PEMO.
Craska PENO ana caenok PEMO

YKasblBaeT Ha TMN LeHbl (ctaBka PEMNO B npoueHTax) A1a caenok
PENO.

CyMMapHbIi 06beM PbIHOYHbIX 3afBOK B ayKLMOHE 3aKPbITUA Ha
MOKYMKY MO 0XMAAaeMOM LeHe ayKLMOHA, BbipaXKeHHbIN B
eANHULAX MHCTPYMEHTa.

3anpeT HeobecneyeHHbIX TOpros (269="e')

CyMmapHbIii 06EM PbIHOYHbIX 3asiBOK B ayKLMOHE 3aKpbITUA HA
NPOZarKy, BbIPaXKeHHbIV B €4UHULAX MHCTPYMEHTA.



=> 5384
=> 5459
=>5510
=> 5558
=> 5559

=>5677
=>5791

=> 5902

=>6139

=>6143

=>7017

=>9168
=>9169

AccruedinterestAmt
SettlIType
ChgFromWAPrice
BuyBackPx
BuyBackDate

Repo2Px
TotalVolume

EffectiveTime
TotalNumOfTrades

TradeValue

Volumelndicator

OfferNbOr
BidNbOr

I T

I T T T

Amt

Char
PriceOffset
Price
LocalMktDate

Price
Int

UTSTimestamp
int

Amt

char

int
int

'0' (HeT 3asBOK)

'1' (O6bem 3aABOK He
NpeBbILWaET NOPOroBo
BeNUYUHbI N*)

'2' (O6bem 3a8BOK
NpeBbILWAET NOPOroByHo
BeNUUYNHYN*)

'3' (EcTb 3a51BKM)

O6bem HaKOMIEHHOTO KYMOHHOIo A0X0Aa.

Kopa pacyeToB no caenkam (269=z)

MN3meHeHMe LieHbl CAeKU NO CPaBHEHMIO CO CpeaHEB3BELLEHHOM
LEeHOW NpeablayLLero ToproBoro AHs.

Ona caenok PENO — cymma caenku PEMNO (269=z).

Ona caenok PEMNO — gata BTopol Yactm caenku PEMO (269=z).
Ona caenok PEMNO — cymma BTOpOM YacTu caenku PEMO (269=z).
O6bEM LeHeXHbIX CpeacTs.

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

PbIHOYHbIE B ayKLMOH OTKPbITUA/3aKPbITUA 3asABKM Ha NOKYMKY B
KayecTBe 06bema YKa3biBalOT CYMMY AEHEMKHbIX CPeACTB. 3aABKU
OPYroro TMna cogep*Kat KoJIMYecTBo N0TOB TOPryemoro
WMHCTPYMEHTa.

Bpems akTMBaLMM 3aABKMW. 3aABKM U YPOBHMU LLeHbl B KOTUPOBKaX,
ONA KOTOPbIX HE HAaCTYNMNa akTUBaLMA, He YYacCTBYIOT B TOprax.
ObLee KONMYECTBO CAENOK, 3aK/OYEHHbIX HA NPOTAXKEHUN
TOProsoro AHA.

O6bem coBeplUEHHbIX CAesoK.

NHAanKaTop 06bema 3aABOK KPYNHbIMW NaKeTaMy.
Ncnonbayetcs, koraa MDEntryType (269) ='v' unu 'w'.

N* (nepemeHHOE) - BeIMYMHA MHAMKATOPA onpesenseTca
buprKen.

KonunuyectBo 3aABOK Ha Npogaxy B ovepeu.
KonnyectBo 3aABOK Ha NOKYMKY B oyepeau.



=>9412

=>9820

=> 10504
=>1080
=> 10505

=>10509

=>10510

OrigTime

StartTime

OrderSide
RefOrderID

OrderStatus

MinCurrPx

MinCurrPxChgTi me

int

UTSTimestamp

char
char

char '0' (AKTUBHaA);
'T' (Bpemsa akTUBaLUMK He
HacTynuno).

Price

UTCTimeOnly

O603Ha4aeT Bpems 3anMcu TpaH3aKuuMmM B TOPrOBOM CUCTEME B
MMKPOCEKYHAAX (OTHOCUTEIbHO BPEMEHM B LE/bIX CEKYHAAX,
YKasaHHoro B none 273). ns nony4eHUs BpeMeHM cobbITus ¢
MWKPOCEKYHAHOM TOYHOCTbIO AaHHOE 3HAYeHNE MOXKET ObITb
[06aBNeHo K 3HayeHuto Tara 273. Mone gOCTYNHO B KaHanax
CAENIOK U1 3aABOK.

Bpems ctapTa ayKumnoHa. Ucnonb3yetca ANa ayKUMOHOB KPYNHbIX
NaKeToB U AUCKPETHbIX ayKLWOHOB.

HanpaBneHHOCTb arpeccMBHOM 3aABKM B STON cAefKe.

B notokax TLR u TLS: MDEntrylD naccnBHOM 3aABKK 3TON CAENKM
8 notoke OLR.

TeKyLwmiA cTaTycC 3aABKW. 3aABKM CO CTaTyCOM T HEAKTUBHbI U He
YYacTBYIOT B TOpPrax.

MuHUManbHas 13 AByx LeH: OduumanbHOM TEKYLWEN LeHbl U
LeHbl NocnegHen cCAeNKM, BOwweaLen B pacyéT opuumanbHom
TeKyLwen ueHbl. McnonbayeTtca ana onpeaeneHns ycaosum
3anpeTa KOPOTKMX NPoaaK.

Bpemsa nameHeHUs MUHMMAIbHOM TEKYLLEN LEHbI.






