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1. O maardopme MOEX Market Data Multicast FIX/FAST

Cucrema MOEX Market Data Multicast FIX/FAST Platform mpencraBisier co0oii HOBbBIH, BbICOKO3(D()EKTUBHBIN MEXaHU3M Ui MepeIadn
PBIHOYHBIX JaHHBIX O TOprax Ha MockoBckoi bupxe (nanee ucnonszyercs cokpamenrne MOEX). /lanHblii MexaHU3M codeTaeT B ce0e CTPYKTYpY H
cuHTaKcuc coobuienuii FIX nmporokona, xoporirie BO3MOXKHOCTH JUIsl ONTUMH3AIUHU MOTOKOB JaHHbIX FAST mpoTokosna, 1 BO3MOKHOCTH OBICTPOM U
3¢ pexTUBHOMN Mepeaadn JaHHBIX 00JIBIIOMY KOJM4YecTBY nojib3oBateneir UDP mporokomna.

Cucrema MOEX Market Data Multicast FIX/FAST Platform Bkmowaer ciemyromme acneKkThl: MOTOKOBBIC JTaHHBIC, MHKPEMEHTAIbHBIC
coobmenusi, FIX ¢opmar coobmienuii, kogupoBanue coodbmenuii B popmar FAST, monydenue maHHBIX OOJBIIMM KOJIWYECTBOM IOJIb30BATENICH,
BO3MOYKHOCTh BOCCTAHOBJICHUS TIPOITYIIICHHBIX JaHHBIX.

1.1. UcTopusa u3MeHeHUu M

Issue Date Description
1.0 25 mas 2011 HcxonHas BepcHst TOKYMEHTa
2.0 12 nexabps JoGaBienus 711 yIydllIeHUs MTOHUMAaHUS crienuuKalui U YCTPaHEeHHUs OIHUOOK B TOKYMEHTE
2012
3.3 08 anpens JloGaBneHsl nosst, cienuuIHbIe IS CACTIO0K MeperoBopHbIX pesxkumoB u PETTO
2013 W3meHenne GpopmaToB cooOIIeHui s pa3zenieHus nojiei Pexuma, ToproBoro craryca MHCTpyMEHTa M IIEpUoja TOProB

1o pa3HbIM nosisiM B FIX coobienusx.

JlononHurenpHble MO U1 MOJTHOM MOJIEpKKU myonukauuu gaHHbiX pesknomoB PEINO c LK, aykuumona 3akpbiTus,
JUCKPETHBIX ayKIIMOHOB, ayKIIMOHOB KPYITHBIX IaKETOB, U JJaHHBIX phIHKa T+2.

Hogwrii mabnon kommpecun FAST

PenakTopckue npaBky JOKyMEHTAMU U yCTPAaHEHNE HETOYHOCTEN

3.3.1 24 mas 2013 VYcrpaneHne omuOOK W A00aBieHHE TMOSICHEHMH IO pe3ynbTaTaM OOpaTHOM CBSI3W C KJIMEHTaMH. Y JalieHHue
HEHUCIOJIb3yEMbIX MOJIeH U3 TOKYMEHTA.

I/ICHpaBJ'ICH 1a0JIOH KOMITPpECCUHU
B AOKYMCHTC COXPAHCHBI ITPABKU B PCIKUMC PCUCH3UPOBAHUA IJId BBIACICHUSA N3MCHCHHBIX JacTei.

3.3.2 04 centsiOpst | YTouHeHbl eAMHULIBI (JIOTHI WJIM KOJIMYECTBA LEHHBIX OyMmar), UCMOJb3yeMble NMpHU MyOJUKAUU 00HEMOB ayKIIMOHOB B
2013 nosisix 271.

3.3.3 26 mapta 2014 | B 6ok Market Segment no6asieno nosie OrderNote (9680), ykasbiBaroliee ypoBeHb JIMCTHHTA PUHAHCOBOTO




UHCTPpYMEHTA Ha ()OH/I0BOM PBIHKE.
N3menen madaon FAST komnpeccuu
WcrnipaBneHbl HETOYHOCTH B IOKYMEHTALIUH.

4.0

26 exabps
2014

ITO MFIX Market Data Multicast 4.0 nepeBeneno Ha yaudunupoBannyro ¢ MFIX Transactional Bepcuro JinneH3upyeMon
ouomoteku FIX Antenna C++ Bepcuu 2.9.

o Ilyonmkanuss Security Status cooOmenunii BbiBeleHA B OTAedbHbIN MoTOK ISF M ynanena u3 apyrux
MOTOKOB 00OHOBJICHUI
e H3meHeH ma0dJIOH KOMIIPpECCUH
e Bpewms oxumanust MyOJUKAIIMK arperipoOBaHHBIX KOTHPOBOK HACHTHYHO BpeMeHH okunanus B motokax (OLR)
u (TLR)
e B noroke arperupoBanHbIx KOTUpOBOK (OBR) myOnukyroTcs Bce ypOBHU LIEHBI
¢ B notok arperupoBannbix koTupoBok (OBR) no6asnenst nonast MDEntryTime (273) u OrigTime (9412)
¢ B notok oGe3nuuenHbix 3asiBok (OLR) nob6asneno mone DealNumber (9885) ykasbiBaroliee HOMep CIENKH,
KOTOpas mocjenHeld 00HOBMIIA 3aIBKY
e B morok cratuctuku peiHka (MSR) moGaBnen snementr MDEntryType 269 =’¢’, CXFlag (5154),
YKa3bIBAIOIIUI Ha 3apeT HeOOESCIICUeHHBIX TOPTOB
e B coobmenne Market Data - Snapshot/Full Refresh (W) no6asneno mose RouteFirst (7944), sBustomieecs
WHMKATOPOM MEPBOTO COOOIICHHS B TPYIIIE COOOIICHHI CO CHAIIIIIOTOM 110 HHCTPYMEHTY
e B coobmenun Market Data - Snapshot/Full Refresh (W) mone TradingSessionID (336) mepememieno u3
AIIEMEHTOB MOBTOPSIOIIUXCS TPYII B HA4aI0 COOOIIECHUSI.
e B coo0Omenue Security Definition (d) qoGaBieHbI ciieyronme mos:
o QuoteText (9696) — more COMMENTS Ta6sumsr SECURITIES ToproBoit cuctemsr;
o SettlFixingDate (9119), yka3biBatoliiee 1aTy 3aKpbITUSI PeeCcTpa aKIIHOHEPOB;
o DividendNetPx (9982), onpeaensroriee BeTHUUHY JUBUICHIOB, BRIPAXKEHHYIO B BAIFOTE PacYETOB.

e JloGaBneH koJ nepuoaa aykKiuoHa oTkpbITus (625=S u 326=119)
e llcnpaBieHbl HETOYHOCTH, YAAJIEHBI HEUCIIOIb3YEMBIE PA3AEIIbl, IOJI U 3HAYCHHUS.
e JloOGaBneHa ccbuika Ha (a1 ¢ TEXHUYECKUMHU OTpaHMYEHUsIMU KaHauna tcp replay




e Jlns tara 7017 Volumelndicator no6asneno 3nauenue ‘3’ (EcTb 3as1BKn) .

10 urons 2015

APXUTEKTYpa CHCTEMBI JOMOJHEHA KPATKUM OIMCAHHEM CEPBHUCA, MTPEIOCTABIISIONIETO BTOPYIO IMHHIO CHUCTEMBI
pacripoctpanenus oup:keBoit uadopmaru FAST UDP multicast marketdata st ygactHuKOB (OHIOBOrO U BATIIOTHOTO
PBIHKOB.

4.5

19 nexabps
2016

Bepcus 4.5 cepsuca MFIX Market Data Multicast moctymnna mjist myoauasoro tectupoBanus. OxkugaeMas gata Hadaia
MPOMBINIUICHHOM dKcrutyaTanuu 13 mapra 2017 r.

IToToKM arperupoBaHHBIX KOTHPOBOK i cHemmoToB kKoTupoBok (OBR, OBS) motHOCTHIO yAadeHbI.
I'pynnbl BelaHus JJIs1 ITHX MOTOKOB 3ape3ePBUPOBAHDI 1151 BO3MOKHBIX OyIyIIHX MPUMEHEeHH .
IMosxkanyiicTa, ucnob3yiite morok OLR /15 mocTpoeHust arpernpoBaHHbIX KOTHPOBOK B BAIIHX
MPUHIOKEHHSAX

H3MeHeHbI IA0JI0HBI KOMIIPECCHH

IToste DealNumber (9885) ynaneno u3 morokoB akTuBHbIX 3as1B0K (OLR, OLS)

B noroku obHoBieHu# u cHenoToB caenok (TLR, TLS) nob6asneno mose RefOrderID (1080), ykassiBaroriee Ha
nyommunbiii Homep MDENtrylID maccuBHO# 3asBkH 3T0M caenku B moToke OLR.

IToste SendingTime (52) Bo Bcex COOOIICHUAX CEPBUCA COAEPIKUT BPEMS OTIIPABKH COOOIIEHHS C
MHUKPOCEKYHIHOH TouHOCTHIO B (hopmare MMDDmMmMHHSSuuuuuu. Tun nanasx ulnt64.

JIoKkyMeHT OOHOBJIEH ISl ONTMCAHUS YKa3aHHBIX BBIIIC H3MEHEHUH

Jo6aBiieHpl KOMMEHTapUH K cekiuu 4.3.6

Cexiust Hactpoiika CeteBoro CoeTuHEHHS MepeMeIieHa B OTACIbHbBIN JOKYMEHT

4.5

25 aHBaps
2017 r.

JI1st MCKJTFOUeHHST HeOOXO0IMMOCTH J00aBJICHUsI JIMIUPYIOIIEro Hys K 3HadeHuto moiist SendingTime (52) B
sIHBape-CeHTA0pe, U AJis 00ecnedeHns YHUKAIbHOCTH 3HAU€HUI 3TOro NoJis Ha Omvbkaiimue 83 rona, popmar mnoss
u3MeHeH Ha ulnt64 B Bune YyMMDDHHMMSSuUUUUUU ¢ nocTossHHOM 1iuHON 18 3HAKOB, T1Ie YY — JBe MIIajlne
uudper roga (17 nns 2017r.), MM — mHomep mecsma, DD — nomep nus, HH — Homep waca, MM — HoMep MUHYTHI,
SS — Homep cekyH IbI, UUUUUU — ApoOHas 4acTh CEKYHbl, OKpYTJIEHHas! 10 MUKpOCeKyH . Bce yactu umeror
yKa3zaHHyto B madnone YyMMDDHHMMSSuuUuUUU anuHy 1 10NOMHSAIOTCA HYJASMU IPU HEOOXOIMMOCTH.

B noroku MSR/MSS nob6asJieno nosie LastUpdateTime (779) B popmare ulnt64 yyMMDDHHmMmMSSuuuuuu
(cM. BBIIIIE €70 OMKCAHUE), UMEIOLIEEe CMBICII BpEMEHH MOCIeIHEN UCIIOTHEHHON TpaH3aKIIMU TOPTOBOW CUCTEMBI,
JUISL KOTOPOTO BEIOMPAIOTCS M MyOIMKYIOTCS n3MeHeHusI B ToToke MSR B cpaBHEHHM C €T0 COCTOSTHUEM TSI




BpeMeHHU B 1osie 779 B mpemecTByonieM ooHoBieHuu. [Ipu comocraBnenun nanubeix motokoB MSR, OLR, TLR
BbI MOKETE OTPE/ICIUTh, KAKOE U3 OOHOBIICHHUI COJCPKHUT OOJiee HOBBIC JaHHBIC, CPAaBHUBAs BPEMsI BHIOOPKH
JnaHHbIX B mojie 779 moroka MSR ¢ Bpemenamu B mossix 273 u 9412 norokoB OLR u TLR.

e H3meHeHn ma6/0H KoMnpeccuu 1Jst mnorokoB MSR/MSS.

Hepe‘—II/ICHCHHHe I[O6aBHeHI/I$I MoJIeH, HU3MCHCHUS, U KOMMCHTApPUU B JIOKYMCHTC BbI/JICJICHbI H_IpI/I(bTOM CHHCTO IIBCTAa

e lcmpasieno onucanue it MDEnNtryType=f, g

1.2.IloToKOBaA nepejgaya JaHHbIX

Hcnonb3oBaHne MOTOKOBOM MepeAayu JAaHHBIX MMO3BOJISIET MepenaBaTh MHGOpPMAIMI0O OT MCTOYHMKA K IONyYaTeiaro, He pa3OuBas ee Ha
OTJIEIbHBIE COOOIIEHUS ISl KAXKAO0Tr0 COObITHs. HeCKOIbKO TaKMX COOBITHI MOTYT OBITh BKIIFOUEHBI B OJHO COOOIIEHHE. DTO MO3BOJISIET CYIIECTBEHHO
CHU3UTH 3aJEPKKH U YBEJIMYUTH CKOPOCTh MEPEIaun TaHHBIX.

1.3. UHKpeMeHTa/ibHbI€ COOOILEeHUS

Hcnonn3oBanue HWHKPEMCHTAJIbHBIX COO6III6HI/II71 IMO3BOJISICT 3HAYUTEIHLHO CHU3HTH OOBHEMBI OTHPAaBIACMBIX JAHHBIX. I/ICHOJ’II)SyIOTCSI TOJBKO
JaHHBIC, U3MCHHUBIIUCCA 100 BO3I[CI‘/JICTBI/IGM PBIHOYHBIX coOBITHI. MUHMMAaIbHOE KOJIMUECTBO KOMaH/J UCIIOJIB3YCTCA IJIA UX OOHOBJICHUS:
,Z[O6aBJ'IeHI/Ie HOBOM 3alMUuCH, N3MCHCHUC 3alIUCHU, YIAJICHUC 3aIIUCH.

1.4. FIX ¢popmar

Cucrema MOEX Market Data Multicast FIX/FAST Platform ucnons3yer gopmar u cunrakcuc FIX cooGmenuii. CooOuieHne coCTOUT U3
3arojoBKa, Tejaa cooluieHus u Tpeinepa. Ilonst B cooOmienun pasgenensl Mexay coboit ¢ momomisio ASCIl cumBona - <SOH>. Jlns Gonee
MOJIPOOHOTO 03HAKOMIIEHHS C COCTaBOM cooOIeHuit cM. 4. [Tyomuunsiii FIX .



1.5. KogupoBanue B FAST popmaTt

FAST (FIX Adapted for Streaming) mpexacraBiiseT co00# alrOpUTM CKAaTHS, KOTOPBIi MMO3BOJSCT B 3HAUYUTECIILHON CTEIIEHH ONTHMHU3UPOBAThH
FIX coobmenusi. FAST ymeHsbImaeT pasMep AaHHBIX 0€3 BHECEHHUS 3aJIEP)KEK, YTO IMO3BOJISICT YBEJIWYUTH KOJMYECTBO OTHPABISIEMBIX AaHHBIX H
YMEHBIIUTH BPEMsI X TIEpeIavu.
FAST Protocol mst cxxatrst COOOIICHUH HCITOIB3YET CIICAYIONICE:
- HesaBHoe TarupoBaHue;
- Bo3MOXHOCTH KOAUPOBAHUS OJICH;
- Hcnonw3oBanue Pmap;
- Koauposanue cron-oura;
- Hcnonp3oBaHue GMHAPHOTO KOJUPOBAHUS.
B GonpmmHcTBe ciiydaeB mpaBuiia kogupoBanus B FAST dopmar cornacoBpiBaroTCsl MeXAy KOHTpareHTaMu myTeMm mnpenoctabieHuss XML
11a0JI0HOB.
Jlnst 6oitee moApoOHOTO O3HAKOMIIEHUS ¢ ucnoib3oBanneM FAST koaupoBanus cum. 3.2. FAST .

1.6. Ilos1iy4yeHre AAaHHBIX C MOMOILbI0O Multicast

Jlist pactipoctpanenust coobmenuii ucnoiabzyercss UDP nmpoTokost, KOTOpbIii TO3BOJISET TIEPEiaBaTh MAKEThl CPpa3y HECKOIBKUM MOJTyqaTeIIsIM.

B onua UDP maker mMoryT OBITH BKITIOYEHBI cpa3y Heckoibko FIX coobmenuit, 3akomupoBanabix B FAST. Ho B HacTosimmee Bpemsi cucrema
MOEX Market Data Multicast FIX/FAST Platform obecnieurBaeT oTmpaBiieHHe TOJBKO OAHOTO 3akoaupoBaHHOro B FAST coobmienus. FAST
CoOOILIeHHE CrIeIHATBLHO GopMUpyeTcs TAKUM 00pa3oM, uyToOsl pasmep UDP makera He mpeBsiiian TunnyHOTo /is cetd Ethernet 3nauenus napamepra
MTU B 1500 6aiir. .

Bo m30exanne myranunel MOEX Market Data Multicast FIX/FAST Platform moceutaer naHHBIE U3 pa3HBIX TaOJUI] Ha OMp)KE Pa3sHBIM
multicast rpymmam.

1.7. BoccTaHOBJ/IEeHHE JaHHbIX

J7is KITMEHTOB OUeHb BAKHO TOCTOSIHHOE IPUCYTCTBHE» Ha PhIHKE. ECM ClyduThes Tak, 4TO KaKUe-TO JAHHBIX OyIyT MOTEPSHBI B MPOIECCEe
paboTHI, TO MPOCTO HEOOXOAMMO UX OBICTPOE BOCCTAHOBIICHHE.
MOEX Market Data Multicast FIX/FAST Platform o6ecnieunBaer BoccTaHOBIIEHHE JAHHBIX 2 CIIOCOOAMH:



* BoccranoBienne OonbIioro o6beMa JAHHBIX C IOMOIIBI0 OTHPABKM KIWUEHTY CHAMIIOTOB (K MpUMEpPY, s KIHUEHTOB
NPUCOCTUHHUBIIUXCS TIOCIIC HaYalla TOPToB);

* Boccranosienue HeOobIIoro oobema gaHHbIX Mo 1TCP — coenuHeHnto (kK mpuMepy, KOrjaa OTAeIbHbIC COOOIICHUS ObUIH YTEPSHBI TIPH
Tpancdepe).

2. Pa6ora c maardopmoit MOEX Market Data FIX/FAST Multicast

2.1. lloaxnaroyeHue a0 crapta Toprosoi cucteMbl

Knuenram pexomenmyercs noakmounthest kK cucreme MOEX Market Data Multicast FIX/FAST Platform emie 10 oTKpbITHS TOProB. ITO
rapaHTUPyeT, YTO KJIMEHT HAYHET IMOJydYaTh aKTyaJbHbIC JaHHBIC 0e3 HEOOXOAMMOCTH OOpamieHHs K KaKUM-TH0O Croco0aM BOCCTAHOBIICHHUSI
MPOIYIICHHBIX JAHHBIX.

JIaHHBIN CIICHAPHIA ABJIAETCS OCHOBHBIM. KITHEHTY Clie/lyeT BBITOJIHUTD CIEIYIOIIYIO TOCIEA0BATEILHOCTD ICHCTBHIA:

1. Ckauatp ¢aiin xonpurypanun Kanamos u IlotokoB ¢ ftp-cepsepa. Kondurypaumonnsiii daiin B dopmate .Xml omnuceiBaeT mapaMeTpsl
noaxarouenus (IP axpeca multicast, Homepa moprtoB u T.1.). Ckauats daiin FAST-mabnona ¢ ftp-cepsepa. /i monydeHus: 1OMOJTHUTEIBHONR
uH(popManuu cM. yHKT 3.2.5 ¢ onucanue mabdoHa.

2. Hauare cnymate [Totoku Instruments Definitions, Orders w/unu Statistics, Trades (kiaueHT MOXET CIylIaTh TOJBKO HHTEPECYIOIIHE €ro
IIOTOKH) U TIPUMEHSTD TOJTydaeMbl€e JJaHHbIE B OOBIYHOM TTOPSIIKE.

2.2.MMoak104YeHUe mocsie ctapTa ToproBoi cucTeMbl

ITpu noxkmrouenun k CucreMe no3sxe Hayana Topros A NOTY4YEHUS TOTHON PHIHOYHOM MH(pOpMAIMK CIeyeT NpUAep >KUBATHCS CIeAYIOIen
HPOLEAYPHI:

1. Ckauatp ¢aiin xonpurypanun Kanamo u IlotokoB ¢ ftp-cepsepa. Kondurypaumonnsiii dain B dopmare .Xml onuceiBaeT mapaMeTpsl
noaxmodenus (IP agpeca multicast, Homepa moproB u 1.1.). Ckadats ¢aiin FAST-mabnona c ftp-cepepa. [ momydeHus: JONOTHATETBHOM
uHpOpPMAaLUU CM. TYHKT 3.2.5 ¢ onucaHueM mabdioHa.

2. Havare cymarts [Toroxk Instruments Definitions. Kpome noctaBku onucaHuii ”HCTPYMEHTOB, 3TOT ITOTOK UCIIONB3YETCS U B KaUeCTBE MOTOKA
Snapshot asst [Toroka Instrument Status



Hauate caymats [Totoku Orders u/unm Statistics, Trades, Instrument Status (KJIMeHT MOXET CIIyIIaTh TOJIBKO MHTEPECYIOLIHE €ro MOTOKKU) M
HAKaIJIMBAaTh IMOTyYaeMble COOOIIECHUS.

Hauats caymars IToroku Orders Recovery u/unu Statistics Recovery, Trades Recovery. TToayunts 1o 3tum IToTOKaM CHAIIIOT, B KOTOPOM
3Ha4YeHus mnosiel 369 win 83 misi JaHHOTO MHCTPYMEHTA NPEBBIIAIOT HAaWUMEHbIIME 3HauYeHUs mojied 34 win 83 s HaKOIJICHHBIX IS
JAHHOTO UHCTPYMEHTA OOHOBIICHUH.

[TpuMeHnTh OOHOBJICHUS C OOJBITMMHI HOMEpaMU 3HAYCHHUSIMH Tosiel 34 wnm 83 aJis MHCTPYMEHTa K CHEMINOTY JUtsl nHCTpyMeHTa. [Iporecc
MO>KHO MPOBOJUTH KaK B JIBa dTama AJs BCEX MHCTPYMEHTOB (CHayalsla MOJIyYUTh CHAMIIOTHI ¢ OOJIBIIMMU 3HAYCHUSIMU 1osiel 369 mo BceM
WHCTPYMEHTaM, a MOTOM 00padoTaTh HAKOIJICHHbIE OOHOBJICHHUS), TaK U MApPAIIICIBbHO (IO Mepe MOJyUYEHHUsl CHAMIIOTOB MO MHCTPYMEHTaM
00pabaThIBaTh HAKOIIJICHHBIE OOHOBJICHUS IO MOJIyY€HHOMY HHCTPYMEHTY).

ITepecrars cnymats [loToku Recovery.

[TpomomxuTh 00BIYHYI0 00PaOOTKY MOTOKOB HHKPEMEHTAIBHBIX OOHOBIICHHH.

2.3. 06pa6oTKa Ay6IMPYWINUXCS JaHHBIX B IOTOKax A u B

Hanubie Bo Bcex UDP-moTokax pacnpocTpaHstoTest B ABYX dk3emiuisipax (A u B) Ha 1Byx pasubix multicast-aapecax. KimeHty pekomeHayercs

O6pa6aTbIBaTb oba 1moToKa B BUAY HCTrapaHTUPOBAHHOCTU JOCTABKU UDP-nakeToB. O6pa60TI<a ABYX HUACHTUYHBIX IIOTOKOB ITO3BOJIAACT CHU3UTH

BEPOATHOCTbH IMOTEPH 10 MEHBIIEH Mepe B 2 pasa.

B kaxom nmeHHO u3 notokoB (A uinu B) cooOuieHue nosiBUTCS MepBbIM, HE oroBapuBaercs. [[i1s 0OpabOTKH MOTOKOB ClIEIyeT UCIOIb30BaTh

MOPSAKOBEIM HOMEp cooOmienns u3 npeamOynsl wim 1ara 34-MsgSeqNum. HMcnonb3oBanue mpeaMOyIibl MO3BOJISIET ONMPEACTUTD OPSIIKOBBIA HOMED
He npuoderas k gexoaupoanuto FAST-cooOmeHus.

Mo

O6paboTtky notokoB A u B cienyeT npou3BoAUTE MO CIAEAYIOIIEMY aITOPUTMY:
Cnymars notoku A u B.
O6pabatbiBaTh COOOIIEHUS 110 TTOPSIIKOBOMY HOMEDY.
OTt0packIBaTh MOJIYYEHHOE COOOIICHHE, €CIU COOOIICHNE C TAKUM MOPSAKOBBIM HOMEPOM YK€ MOJIy4ajoch paHee.
Ecnu oOHapyxuBaeTcs MpomycK B MOPSAKOBBIX HOMEpax B 00OUX KaHallaX, TO 3TO, CKOpee BCETo, CBUAETEILCTBYET O MOTEPEe MAKETOB KaK B
notoke A, Tak u B motoke B. Knmenty cinegyer MHMIMHpPOBATH OJHY M3 MPOIEIYP BOCCTAHOBJIEHHUS MPOMYIIEHHBIX JaHHBIX. Brmpodewm,
KJIIMEHT MOXXET MOJ0XKJIaTh HEKOTOpoe (pa3zyMHOE) BpeMsi, BO3MOXKHO MPOIYIICHHBIA MaKeT MPUAET HECKOJIBKO IMO3Ke, TaK KaK MPOTOKOII
UDP ne rapanTupyeT mocjaea0BaTeIbHOCTh JOCTABKH MMaKETOB.

[Tpumep:



ITotox A [Torox B
34-MsgSeqNum = 59 34-MsgSeqNum = 59
34-MsgSeqNum = 60 34-MsgSeqNum = 60
34-MsgSeqNum = 62 34-MsgSeqNum = 61
34-MsgSeqNum = 63 34-MsgSegqNum = 62
34-MsgSeqNum = 65 34-MsgSeqNum = 65

CooOmienust nmony4aroTcst u3 motokos A u B.

[Tomyunnu 59-e coobuienue u3 A, odpaboTtainu ero.

[Tomyunnm 59-e coobmenue u3 B, orOpocwmm ero, Tak Kak 00padboTanu ero paHee.
[Tomryunnm 60-e coobmenue u3 A, oopabdoTau ero.

[Tomyunnu 60-e coobuienue u3 B, orGpocunu ero, Tak kak 06padoTanu ero paHee.
[Tomyunnu 62-e coobuienue u3 A, oTOpOCHIIN €ro, Tak Kak oxkugaercs 61-e.
[Tomyunnm 61-e coobmenue u3 B, o6padoTanu ero.

[Momyumnu 62-e coobmenue uz B, oopaboranu ero.

[MTomyuunu 62-e coobienue u3 A, oTOpOCUIIM €ro, Tak Kak 00padoTaiu ero paHee.
[MTonyunnu 63-e coobienue uz A, obpadboTanu ero.
10 [Toyunnu 65-e coobiienne u3 A, oTOpoCcHIIN ero, Tak Kak okujaercs 64-e.
11. Tlomyuumnu 65-e coobuenue u3 B, oTopocuim ero, Tak Kak oxxumgaercs 64-e.
12. Tepenutu K mpoIieaype BOCCTAHOBJICHHsI MMPOIMYIIEHHBIX JaHHBIX, TAK KaKk OOHApYKEeH MPOIMYCK COOOIIECHUS.

©oo N~ WDRE



3.1. ApXUTeKTypa CUCTeMbI

Jnst pactipocTpaHeHHs PHIHOYHBIX TAHHBIX MCIOJIb3YeTCsl TpaHCIIOPTHBINA npoTokon UDP, a st 3anpoca npomnyeHHbIX JaHHBIX PeaTn3yoTCs
MeXaHU3MbI BOCCTaHOBIICHHS 110 TTpoTokosry UDP 1 moBTOpHOrO moydeHus TaHHbIX 1o mpoTokory TCP.
B cucreme HCmonb3yroTCs Ciaeayonye BUsl HHPOPMALMOHHBIX ITOTOKOB:
1. OcHOBHBIE IOTOKH.
1.1. [ToToku pacnpocTpaHEeHUs] MHKPEMEHTAIbHbIX OOHOBJIEHUN PHIHOYHBIX JIaHHBIX.
1.2. [ToToku pacnpocTpaHEeHUs] ONUCAHUN (PMHAHCOBBIX HHCTPYMEHTOB.
2. Tloroxum BoccTaHOBIECHUS
2.1. TToToKM pactpOoCTpaHEHHUsI CHAIIIOTOB PHIHOYHBIX JAHHBIX.
2.2. Ceccuu 715 3a1poca NpoIyIeHHbIX JaHHBIX.



Trading System

MICEX Market Data Multicast FIX/FAST Platform

MOEX Market Data Multicast FIX/FAST Platform o6ecnieunBaer Bemanue mo cieayrommm [lorokam:
[0 OCHOBHBIE TTOTOKH.
o Market Statistics Feeds (MSR):
= Statistics Feed A,
= Statistics Feed B.
o Active Orders List Feeds (OLR):
= Orders Feed A;
= Orders Feed B.
o Trades List Feeds (TLR):
=  Trades Feed A;



= Trades Feed B;

o Instrument Status Feeds (ISF):
= Status Feed A;
= Status Feed B;

[J TToroku Recovery:

o Market Statistics Recovery Snapshots Feeds (MSS):
= Statistics Recovery Feed A;
= Statistics Recovery Feed B.

o Active Orders List Recovery Snapshots Feeds (OLS):
= Orders Recovery Feed A,
= Orders Recovery Feed B.

o Trades List Recovery Snapshot Feeds (TLS):
= Trades Recovery Feed A,
= Trades Recovery Feed B.

O Instruments Definitions Feeds (IDF):
o Instruments Definitions Feed A;

o Instruments Definitions Feed B.

ITomumo tpaucisiuu qanaeix B UDP-otokax, MOEX Market Data Multicast FIX/FAST Platform mosxet npunumats Bxozsiue TCP-coennHeHus,

M0 KOTOPBIM KJIMEHTBI MOTYT 3alPOCUTh TiponyiieHHbIe AanHbIe. [To TCP-coennHeHn0 MOTYT OBITh 3alIPOIICHBI MPOIYIIEHHBIC COOOIICHUS B OJTHOM U3
cneayromux UDP-nioTokoB:

o Statistics Feed (MSR)

o Orders Feed (OLR)

o Trades Feed (TLR)

o Instrument Status Feed (ISF)

Jnst TCP replay mogkiaroueHHii MPUMEHSIOTCS OrpaHW4eHus.  UWCIIEHHbIE 3HAYCHUS JaHHBIX OrPAaHMYCHHUN TpUBEIEHBI B (aiiie
TCP_Replay_Limits.pdf, pasmemiennom o aapecy ftp://ftp.moex.com/pub/FAST/ASTS/config/

Cepsuc Market Data Multicast umeet aBe nmunum pacnpoctpanenus ouprxesoit napopmanuu FAST UDP multicast marketdata qis yaactaukos
(OHIOBOTO U BAJIIOTHOTO PbIHKOB. Hanmuune nyOnupytomiero cepprca mo3BoJiSeT Moiayvars nyonukyemyto bupixkeit nndopmaiinio nepekitouuThCs Ha



ftp://ftp.moex.com/pub/FAST/ASTS/config/

paboTaIOIIYIO JTUHHUIO TIPYU BOZHUKHOBEHUH HETMOJA0K Ha OHON U3 nuHui. CpelHue 3aepiKKu MyOauKalMu U JocTaBku ooHoBiieHui (latency) nByx
CEPBHUCOB UJICHTUYHBI.

e [Ilabnonst FAST, ko cepBepoB IMyOIMKalMK JaHHBIX, cocTaB qaHHBIX u oyt MDENtryID B cepBucax MICHTHYHBI.

e [lopsankoBsie HOMepa coobmennit y cepucoB ASTS_FASTu ASTS_FAST?2 He coBmanaror.

3.2.FAST ¢opmar

3.2.10611ee onucaHue

Bce coobmenusi, ornpasisiembie MOEX Market Data Multicast, npencrasisitor co6oii coobmenus B FIX-hopmare, 3akoaupoBaHHBIC 110
nporokoiy FAST (FIX Adapted for Streaming). ITporokon FAST 6b11 pazpadoran FIX Market Data Optimization Working Group asist onTuMu3sanuu
ANIEKTPOHHOTO 0OMeHa (PMHAHCOBOW MH(OpPMALINK, B YACTHOCTH, JJIS PacIIpOCTPaHEHHs OOJIBIIOro 00bEMA JAHHBIX ¢ MUHUMAJIBHOM 331€PKKOM.

OCOOCHHOCTBIO PACIIPOCTPAHECHHUs JaHHBIX B HH(pOpMalmonHsix motokax or MOEX Market Data Multicast siBisiercst T0o, 9TO mepen KaxIpiM
FAST-coobmennem nobasisiercsi 4-06aiitoBasi mpeamOyia, B KOTOpOil coaepkutcst 3HadueHue 34-ro tara (SeqNum) ciemyromero 3a mpeamOyinoi
FAST-coobmienus (puc. 1). DTo MO3BOSIET MOIYYHTh IMOPSIAKOBBIN HOMEp cO0oOMmIeHus (KaK Mpu 00paboTKe cooOmeHui u3 motokoB A u B, Tak u nipu
oOHapyKeHUH MPOIYCKOB), He puderas K AeKoaupoBaHuio camoro FAST-cooOmieHns — 3To 3HaUUTENIbHO SKOHOMHT BpeMs ITpH 00paboTKe MOTOKa.

Sequence BMAPR Template Massone
number ID &
4 bytes N bytes Vbytes
Preamble FAST-message

Figure 1

3.2.2 KopupoBaHue cTOn-6MTa

KoaupoBanue cron-Outa SIBISIETCSI OJJHUM M3 COCTABILTIONINX TporieccoB FAST, KOTOpHIA MO3BONISIET UCKIIOUYUTHh H30BITOYHOCTh HAa YPOBHE
nepeayd MoJied ¢ JaHHBIMH HCIOJB3Ysl CTONM-OMT BMECTO TNPUBBIYHOTO OaiiToBOro pasmenurtens. B FAST crom-OMT HCIONB3yeTcs BMECTO



crangaptHoro FIX paspenurens — 6aiita <SOH>; Takum 00pa3om 7 OMTOB Ka)KAOTo OaiiTa MCIONB3YIOTCS IS Mepeaun JaHHbBIX, a 8- OUT CIyXKUT
0003HaYCHHEM OKOHYAHUS TTOJIS.

3.2.3 HesBHOe T3IrupoBaHue

ITo cranmapry FIX nporokona kaxxaoe coobmenue nmeet Buj «Ter = 3nauenne <SOH>y, rae:

Ter — HOMep MOJIs1, KOTOPOE B JaHHBI MOMEHT NIEPEAAETCS,

3HaueHue — (pakKTUYECKOE CoiepKaHUe JaHHBIX 3TOTO MOJI;

<SOH> — ASCII cuMBOJ1, KOTOPBIH KCIOIB3YETCS B KAa4eCTBE OAMTOBOTO pasnenuTess nojs. Hanmpumep:

35=x|268=3 (3aroJ0BOK COOOIICHHSI)

279=0]269=2|270=9462.50|1271=5|48=800123|22=8 (cnenka)

279=0|269=0|270=9462.00|271=175|1023=1]|48=800123|22=8|346=15 (1HoBOE mpemioxeHue 1)

279=0|269=0|270=9461.50[271=133|1023=2|48=800123|22=8|346=12 (HOBO€ mpeanoxeHue 2)

FAST ycrpanser M30BITOYHOCTH HCIONB3YS IIAOJIOH, KOTOPBIM ONMMCHIBAET CTPYKTYpPY BCero cooOmieHusi. Takoil MexaHW3M Ha3bIBaeTCS
«HESBHBIM TETHpPOBaHWEM», T.K. FIX Term craHOBSATCS HESBHON 4YacThIO mepemaBacMbIX JaHHbIX. FAST-mabnon 3amenser cuHTakcuc «Ter =
3Ha4YeHrEe» HA «HESIBHOE TETHPOBAHUE)» MO TAKUM IPABHIIAM:

* HOMEpa TATOB HE MEPEAAI0TCS B COOOIICHUH, HO 3a/1aHbl B Ia0JIOHE;

* IOCJIEJIOBATENFHOCTD TOJIEH B COOOIIEHUH TaKasl jke, Kak U TEroB B I1a0JIOHE;

* abJIOH onpeeNsieT YIOoPsA0UeHHbIN Ha0Oop MoJIel ¢ onepaTopaMu.

3.2.4 B03MO0XXHOCTHU KOAHPOBAHUS NOJIEH
FAST neiicTByeT kak MallMHA COCTOSIHHIA, KOTOpas B Ka)JIbIi MOMEHT JIOJDKHA 3HATh, KaKWe 3HAYCHUS HEOOXOIUMO COJECpPKAaTh B ITAMSTH.
FAST cpaBHuBaeT Tekyllee 3HaU€HUE TIOJIS C €T0 MPEABIAYIINM 3HaUeHHUEM, U ONPeIeNsieT, Kakoe AeiicTBUE TpeOyeTcs MpeanpUHsITh:

- HCIOJIb30BaTh B KAYECTBE HOBOT'O 3HAYCHHsI KOHCTAHTY (3aJjaHHYIO B I1a0JIOHE),

- 3HAYEHHE 10 YMOJIYAHUIO (IPUMEHSTh, €CJIM HOBOE 3HAYEHUE I10JI1 OTCYTCTBYET),

- cAenatb Konuio (poay0IupoBaTh MpeabIayIIee 3HaYeHUE ITOTO TITa),

- BBIYHUCTUTH JENbTY (A MEeTOYMCICHHBIX — apu(MeThyecKas pa3sHOCTh MEXAY TEeKYIIMM U MPEABIAYIINM 3HaUYCHUEM, TaKkKe
UCIIONIE3YETCS CO CTPOKOBBIMU 3HAYEHUSIMHU ),

- MIPOMHKPEMEHTUPOBATh MpeIblaylllee 3HauUeHUE (TONbKO s LenoducieHHbIX). CroBapeM Ha3bIBaeTcsl K3II, B KOTOPOM
XpaHATCS TPEIbIYIINe 3HAYCHUS, TIoTydeHHbIe cucTtemoi. Comepikumoe citioBapsi cOpaceiBaercs B Hadane kaxaoro UDP makera. Tak kak B
omaoMm UDP-makere otmpasisiercst Toyibko o0 FAST-coo0mienue, To enbTa B TAKOH peaTr3alliil HCIIOIb30BaThCs He OYIeT.



3.2.5 FAST-ma6/i0oH

FAST-mabnon coorBercTByeT THIy FIX coo01menus, u 0THO3HAYHO OMpeAeseT NopsaoK mojei B HeM. [1[aGaoH Takke COMepKUT CHHTAKCHUC,
YKa3bIBAIOIIUN THUII TIOJISA, U KaKOW METOJ| ACKOJAUPOBAHUS NMPUMEHATH npu nepenade. [1ladbmon 3amaercas B XML Buge. Kaxnoe FAST coobmienue B
CBOIO OYepe/lb COACPKUT UACHTU(UKATOP 11abJI0Ha, IO KOTOPOMY OYIET IPOUCXOAUTh ekoaupoBanue. [Ipumep mabmona coobmenust Market Data —
Incremental Refresh (MsgType=X):



Figure 2
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<l-- Market Data - Incremental Refresh ——>
<template neme="X" id="6" xmlns="http://www.fixprotocol.org/nas/fast/td/1.1">
<gtring name="MessageType" id="35">
<censtant velue="X"/>
</string>
<string neme="ApplVerID" id="1128"><ccpy/></string>
<gtring neme="SenderCompID" id="439"><ccpy/></string>
<uInt32 neme="MagSeglum" id="34"><increment/></ulnt3z>
<ulInté4 neme="SendingTime" id="52"><ccpy/></ulnté4d>
<byteVecter name="MessageEncoding” id="347" presence="optional"><default/></byteVector>
<gequence name="GrouplMCEntries">
<length name="NcMDEntriea" id="268"/>
<uInt3Z name="MDUpdateAction" id="273"><ccpy/></ulnt32>
<string name="MDEntryType" id="263" presence="optional"><copy/></string>
<byteVector neme="MDEntryID" id="278" presence="optional"><cecpy/></byteVectcr>
<byteVector name="Symbcl" id="55" presence="cptional"><copy/></byteVecter>
<int32 name="RptSeq" id="83" presence="cptional"><copy/></int32>
<decimal name="MDEntryPx" id="270" presence="optional"><ceopy/></decimal>
<decimal name="MDEntrySize" id="271" presence="optional"><ceopy/></decimal>
<uInt3Z name="MDEntryDate" id="272" presence="optional"><cecpy/></ulnt3Z>
<uInt3Z name="MDEntryTime" id="273" presence="cptional"><copy/></ulnt3zZ>
<byteVector neme="TradingSessionID" id="336" presence="g¢ptional"><copy/></byteVector>
<byteVector name="QuoteCondition"” id="276" presence="opticnal"><ccpy/></byteVector>
<byteVector name="TradeCondition" id="277" presence="optional"><ccpy/></byteVector>
<uInt3Z name="OpenCloseSettleFlag” id="286" presence="optional"><default/></ulInt3z>
<decimal name="NetChgPrevDay" id="451" presence="cgpticnal"><copy/></decimzl>
<decimal name="Yield" id="236" presence="gpticnal'><copy></decimal>
<decimal name="AccruedInterestAmt"” id="5384" presence="optional"><copy/></decimal>
<decimal name="ChgFromWAPrice" id="5510" presence="opticnal"><ccpy/></decimal>
<decimal name="ChgOpenlnterest” id="5511" presence="cpticnal"><copy/></decimal>
<int32 name="TotalNumDfTrades" id="61339" presence="optional"><ccpy/></int32>
<decimal name="TradeValue" id="6143" presence="optional"><ceopy/></decimal>
<int32 name="0OfferNbOr" id="9168" presence="cpticnal"><copy/></int3Z>
<int32 name="BidNbOr" id="3163" presence="optional"><cepy/></int32>
<decimal name="ChgFromSettlmnt” id="9750" presence="cpticnal"><copy/></decimal>
<int32 name="SumQtyOfBest"” id="10503" presence="optional"><cepy/></int3Z>
<string name="OrderSide" id="10504" presence="optional"><copy/></string>
<string name="OrdStatus" id="10505" presence="optional"><copy/></string>
<decimal name="OrdBalance" id="10506" presence="optional"><ccpy/></decimal>
<decimal name="OrdValue" id="10507" presence="optional"><copy/></decimal>
<decimal name="MinCurrPx" id="10503" presence="optional"><copy/></decimal>
i <uInt3Z name="MinCurrPxChgTime" id="10510" presence="opticnal"><ccpy/></ulnt3z>
</sequence>
</template>



3.2.6 IIpouecc AeKoaUPOBAHUSA
[Iporecc nekonupoBaHus MPOUCXOIUT B CICAYIOLIEH MOCIIEI0BATEIbHOCTH:

[ar 1. Tparacnopt: KitmeHT cuctemsl mosydaet 3akogupoBanHoe FAST coobmienHue.

[ar 2. JlekogupoBaHue MakeTa:

- OnpeneneHue mabIoHA;

- V3Bnevyenne OMHAPHBIX 3aKOMPOBAHHBIX OUT;

- [TocTpoeHue COOTBETCTBUS MEKIY MOTYYCHHBIMU OUTAMH U TIOJSIMH B TIA0JIOHE.

[Iar 3. /IekoaupoBaHue NoJIel: MPUMEHEHHUE ONIEPATOPOB JJIsi ONPEIeTICHUS 3HAUCHHSI HA OCHOBAaHUU
mabJoHa.

[ar 4. [Toctpoenne FIX coobmenus

[ar 5. O6paboTka FIX coobmenus.
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3.2.7 Ilpumep FAST-ma6/10Ha

Table 1

Template Syntax
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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="SenderComplID” 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>
<byteVector name="TradingSessionID”
1id="336’presence="optional’><copy/></byteVector>
<byteVector name="QuoteCondition” id="276"
presence=""optional’><copy/></byteVector>
<byteVector name="TradeCondition” id="277"
presence="optional”><copy/></byteVector>

Wnentndukatop u Ha3BaHKE MAOIOHA.

MessageType omnpenenen Kak TUI JaHHBIX String, uaeHTHHKaTOp = 35.

ApplVerlID ompezeneH kak THIT TaHHBIX String, uaeHTudukarop = 1128
SenderComplD onpenenen kak TUI AaHHBIX String, uneHTHHKATOpP = 49
MsgSegNum ompenenen kak THI JaHHBIX Unsigned integer, mneatndukartop = 34
SendingTime ompezernen kak Ta gaHHBIX UNsigned integer, naentudukarop = 52
MessageEncoding ompezenen kak Tum nanHbIx byte vector, unenrudukarop = 347
Omnpenenenune penurunr rpynnst MDENtries. ‘NoOMDERNtries’ mokassiBaeT KOJIHMIECTBO

MOBTOPSFOLLIUXCS SJICMEHTOB.
MDUpdateAction onpeneneH Kak THII JaHHBIX unsigned integer, naeHTHQHUKATOP =

279
MDEntryType onpeneneH Kak THIT JaHHBIX String, uaeHtudukatop = 269
MDEntryID ompenenen xak tun ganHbix byte vector, uneatudukatop = 278

Symbol onpenenen kak Tum nanHbIx byte vector, upenrtugukarop = 55.

RptSeq onpenenen kak Tum nanubix Signed integer, uaentudukatop = 83
MDEntryPx onpenenen kak tun ganubix decimal, unentudukarop =270

MDEntrySize onpenenen kak tun qanabix decimal, unenrudukarop = 271
MDEntryDate ompezesen kak T aaHHbix unsigned integer, uaentudukatop = 272.
MDEntryTime onpeneneH kak Tl AaHHBIX UNSigned integer, maentudukarop = 273
TradingSessionlD onpenenen kak Tun qanHbix byte vector, unenruduxarop = 336
QuoteCondition ompeseren kak Tu gaHHBIX byte vector, maearudukarop = 276

TradeCondition onpenesnen kak Tun gauubx byte vector, unenrudukarop = 277
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<byteVector name="OpenCloseSettlFlag”
1d="286"presence="optional’><copy/></byteVector>
decimal name="NetChgPrevDay” id="451"
presence="optional”><copy/></decimal>

<decimal name="AccruedInterestAmt”
1d="5384"presence="optional”><copy/></decimal>
<decimal name="ChgFromW APrice” 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="OfferNbOr” id="9168"
presence="optional’><copy/></int32>

<int32 name="BidNbOr” id="9169" presence="optional”’><copy/></int32>

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

<string name="OrderStatus” id="10505"
presence="optional ’><copy/></string>

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

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

3.3. OcHoBHbIe noTOoKu UDP

B ocHoBHBIX moToKax (Statistics, Orders, Trades — Feed A u Feed B) B pexxume multicast mo mpotoxony UDP paciipocTpaHStOTCS CIIeayIOMIHe

PBIHOYHBIC TAHHBIC!

B noroke Statistics — craructuka peiHKa.

OpenCloseSettlFlag onpenenen kak T JaHHBIX byte vector, maeHTUGUKATOp = 286
NetChgPrevDay omnpenenen kak Tum nanusix decimal, npentudukarop = 451.
AccruedInterestAmt onpenesnien kak Tun gaHasx decimal, maentudukarop = 5384

ChgFromWAPTrice ompenenen kak tun qanueix decimal, uaentudukarop = 5510

TotalNumOfTrades ompenmerneH kak TWN AaHHBIX signed integer, WACHTUPHUKATOP =

6139
TradeValue onpenenen kak tun ganupix decimal, unentudukarop = 6143

Yield onpenenen kak tun qanubix decimal, unentuduxarop = 236
OfferNbOr ompenenen kak tum gaHabix Signed integer, uaeatudukatop = 9168

BidNbOr onpeznenen kak THII JaHHEIX signed integer with identifier = 9169
OrderSide onpenenen kak TiI JaHHBIX String, maenTudukatop = 10504.
OrderStatus onpenenen kak Tun qaHHbIX String, uaentudukarop = 10505

MinCurrPx onpenenen kak Tumn ganuasix decimal, upentudukarop = 10509.

MinCurrPxChgTime onpeneneH kak Tl AaHHBIX unsigned integer, uACHTUDUKATOP =

10510.



* B noroke Orders — o0HOBIEHUS TaOIUIBI 3asIBOK.
* B noroke Trades — 0GHOBIEHUS TAOIULIBI CAEIOK.
* B moroke Instrument Status — oOHOBIeHHS cTaTyca (UHAHCOBBIX HHCTPYMEHTOB
Bce nepeunciennsie [ToToku Tpanciaupyrores mo nporokoay UDP multicast. Kaxaerit ITotok Tpancmupyercs Ha otaensHoM multicast-agpece.
B cootBercTByromux mnorokax A u B TpaHcIMpyroTcs WACHTHYHBIE cooOmieHus. JlyOoimMpoBaHHe OOECIICUMBAET CTATHCTUYECKOE CHIDKECHHUC
BepossTHOCTH noteps UDP-nmakeTos.

3.3.1 Iotoku Instrument Definitions

B morokax Instrument Definitions (Feed A u Feed B) ¢ ¢ukcupoBaHHON NEPUOIUYHOCTHIO PACCHUIAIOTCS ONMUCAHHUS (HHHAHCOBBIX
uHcTpymeHToB B Bune FIX-coobmenuit Security Definition (d), 3akoaupoBantubix B hpopmar FAST. OnHo cooOIIeHHE COACPKUT OMMCAHUE OTHOTO
¢uHanCcOBOrO MHCTpYMeHTA. [Ipumep coolmieHus:

8=FIXT.1.1|9=400|35=d|1128=9|34=1551|460=5[423=2|911=1572|49=MOEX|55=\VRSBP|48=RU000AODPG75[22=4/46 1=EPX X X X|167=PS|
107=Voronezh EnergoSbyt.Comp(pref)|15=RUB|120=RUB|5217=2-01-55029-
E|5385=FOND|969=0.001|5508=0.4]7595=18716678|350=54|35 1=»Boponex.3Heprocd.xoMm» OAO
ar|5382=20|5383=Bopou2uC6m]52=2011050308:29:32.968|870=2|871=27|872=3|871=8|872=0|1310=1|561=1|1309=1|336=SMAL|10=000|

[Mpumevanue: kaxaas neHHas Oymara (ter 55 ‘Symbol’) MoxeT ToproBarhCs B pa3iiMUHbIX PEKUMAX, OTIHYAIOIIUXCs npaBmwiaMmu. Ter 336 coaepkuT Kox
pexumMa ToproB. [Jist KaKa0i 1eHHOW Oymaru MOryT ObITh IOCTYITHBI HECKOJIbKO pexxnMoB <Board>. Kaxmayro komOunanuto teros 55 u 336 B Security Definition

CJIeIyeT pacCMaTPUBATh KaK OT/ICIIbHBIN 00BEKT C OTACIbHBIM IIOTOKOM OOHOBIICHUM PHIHOYHBIX JaHHBIX.

3.3.2 Ilotroku Market Statistics, Orders, u Trades
CJ'IGIIYIOHII/IG pI)IHOLIHI)IC JAaHHBIC paCHpOCTpaHSIIOTCSI B OTACJIBHBIX ITOTOKAX:

» Tloroku Statistics (A u B) — mepenaroT pbIHOYHYIO CTaTUCTHKY, 0OHOBJIeHUs u3 Tabmuinel SECURITIES.

Bunsr o6noBnennit: Add, Change, u Delete. D1eMeHTBI pbIHOYHBIX JAHHBIX:
'0' (KoTHpoBKH Ha IOKYIIKY);

'l' (KoTupoBKku Ha IpoAaxy);

2" (Muadopmarmst 1mo mocieHel caenke);

'3' (CIMCOK MHAEKCOB);

'4' (LleHa OTKpHITHS/TIEHA TIEPBOH CICIKH);

'S' (LleHa 3akpbITHS/IIEHA ITOCIEAHEH CCIKA NPEABIYIIETO TH:);

'7' (MakcuMasbHasl IleHa CACTKH);



'8' (MuHUMabHAs [IeHa CICTKHN);

'9' (CpenHeB3BEIICHHBIC [ICHBI);

‘A’ (Jucbamanc);

'B' (O6BeEMBI cLIEeNoK);

'J" (Ilycmoii cuanuiom)

‘N’ (Maxcumanenas yena cnpoca 6 meyerue ceccuu);

'O (Munumanvras yena npeonodicenus 6 medeHue ceccutt);

'Q’ (Pacuemnas yena aykyuoua)

‘W’ (lena aykyuona 3axpoimus);

‘e’ (O6vém ayxyuona 3axpvimus);

‘e’ (3anpem HeobecneueHHbIX MOP208)

"I (Cnpoc ceccuu),

'|" (llpeonoscenue ceccuu);

'h’ (L]ena npeomopzosozo nepuoda);

'K’ (I]ena nocremopeo6ozo nepuoda);

'I" (Poinounas yena 2); J{ns 6anommo2o pelnka —yend 6aiomio2oQukcunea, paccuumannas 3a nepuoo 11:59-12:00 mockoeckozo epemenu
'm’ (Poinounas yeua), s 6anomno2o pulHKa — YeHa amnomHo20 YUKCUH2A

'0’ (Ogpuyuanvhas yena omxpoimus);

P’ (Oduyuanvras mexywas yena);

'q' (Ilpuznasaemas komuposka), /s anomHo20 PbIHKA — MENCOVHAPOHAS YeHA 8AIIOMHO20 (PUKCUH2A
'r' (Opuyuanvras yena 3akpovimust);

V' (Cosoxynnuiil cnpoc),

‘W' (Cosoxynnoe npednodicenue);

's’ (Llena ayxyuona KpynHulMu nakemami,);

X' (Obvem ayxyuona KpynHuiMu naKemami);

‘¥’ (Haxonnenuwiti KynoHuwiti 00X00 Ha 0amy pacuemos, @ pyonisx, 8 nepecueme Ha eOUHUYy QUHAHCO8020 UHCMPYMEHMA)
U’ (ropayus),

[Toroxu Orders (A u B) — nmepenaroT 0OHOBJIEHHUS CITHCKA AKTHBHBIX 3aBOK PHIHKA.

Bugasr oonosenunii: Add, Change, u Delete. DnemenTts! peiHOYHBIX AaHHBIX: '0' (3assBKa Ha TOKYIKY), '1' (3asiBKa Ha
npoaaxy), ‘f” (ppIHOUHAS 3asiBKA HA TIOKYIIKY B ayKIIMOH OTKPBITHS/3aKPbITH), ‘g’ (PhIHOYHAS 3asIBKU HA MTPOIAXKY B
ayKIIMOH OTKPBITHS/ 3aKpBITUSA), ‘)’ — HET JaHHBIX



* Iloroku Trades (A u B) — nepenaroT 0OHOBJICHHUS M3 TAOJIUIIBI CICTIOK PHIHKA.
Buasl obnosienuii: Toiapko Add (MDUpdateAction(279) =0). Dnementsl pbiHOYHBIX gaHHBIX: MDEntryType (269) = 'z' (Bce
CIICJIKU/CITUCOK 00E3TMYCHHBIX CACINIOK), ‘)’ — HET JaHHBIX.
Jannbie pacrpoctpansitorcs B Buae FIX-coobmenuii Market Data — Incremental Refresh (X), 3akonupoBanubix B popmar FAST. Kaxmoe
COOOIIEHNE MOXKET COJIepKaTh OOHOBICHHS MO HECKOJIBKUM (PMHAHCOBBIM HHCTPYMEHTAM.

* Tloroku Instrument Status (A u B). [Ipr u3aMeHEHHH TOPrOBOIO CTaTyca HHCTPYMEHTA B 3TH IIOTOKH OTIIPABIIIETCS cOOOIIEHHe Security
Status ().

3.3.3 Ilotoku Recovery

B morokax Recovery (Statistics, Orders, Trades, Instrument Status) B pexume multicast mo mnporokory UDP ¢ ¢ukcupoBanHOi
HEePUIMYHOCTHIO PACIIPOCTPAHSIOTCS TEKYILIME CHIIILIOTH COOTBETCTBYIONMX NaHHBIX B Buie FIX-cooOmenuii Market Data — Snapshot/Full Refresh
(W), 3akomupoBannbix B ¢popmat FAST. Kaxnoe coobuienue coaepxuT HHPOPMAIHIO TI0 OAHOMY MHCTPYMEHTY. MH(popMaIus BKIIOYaeT TeKyIIUit
TOPTOBBIH CTaTyC HHCTPYMEHTA M TEKYIIIEE COCTOSIHUE COSAMHEHHS C TOProBoi CHCTEMOIA.

Kiments! He AOJDKHBI CITyIIaTh 3TH ITOTOKHU IMOCTOAHHO. K anm HCO6XOZ[I/IMO IMOAKIFOYATbCA TOJBKO B CJIydac HeO6XOI[I/IMOCTI/I BOCCTaHOBUTD
MPOMYMICHHYIO B OCHOBHBIX ITOTOKax I/IH(bOpMaIII/IIO. ITocne BoccTaHOBIICHUS KIIMCHTY PEKOMCHAYCTCA MMPEKPATUTH CIIYIIAaTh JaHHBIC ITOTOKH.

3.3.4 Cooo6menus Trading Session Status u HeartBeat

[Ipn wu3MeHeHMH CcOCTOSHUS coefuHeHus ¢ Toprooil cuctemoir B cooTBercTByImuKe UDP-MoTOKM WHKpeMEHTAlbHBIX OOHOBJICHUN
otnpagiseTcs coobmenue Trading Session Status (h).
[Mpu orcyTcTBUM OOHOBJICHHMI WJIM TMpH Tay3e MEXIy IUKIaMH MyOJIuKanuu cooOmeHuii recovery B morokax UDP multicast myGmukyrorcs
coobmienus Tuma Heartbeat ¢ meprogom 1 cexyna.
Cooomenust HeartBeat u Trading Session Status ysenuuuBaroT mopsiaKoBbie HOMepa coooieHwui (34).

3.3.5 Ceccuu 414 3anpoca NponyieHHbIX coo6meHu no TCP
JlaHHBIN cepBUC MO3BOJISIET KIMEHTY 3allPOCUTH MEPEChUIKY Habopa cooOIieHui B 3aJaHHOM TUana30He HOMEPOB, yXKe OMYOIMKOBAaHHBIX B
onnom u3 UDP-moTtokoB.



Huns 3anpoca FAST coobmenuii kiaueHT otkpeiBaeT TCP coenunenue u 3atem naunuupyer FIX ceccuto, otnpasisis coobmenue tTuma Logon.
3anpoc FAST coobmenuii ornpasisiercs B Buae FIX-coodmenuss Market Data Request (V). B 3ampoce kiInMeHT ykas3bIBaeT AMANa3oH MOPSIKOBBIX
HOMEPOB IS IEPECBUIKH, a Taoke uaeHtudukarop UDP-notoka, u3 kotoporo 3ampammBaercs nHopmarus. Jlomyckaercst TOIBKO OJJMH 3a1poc.
Jlannbie 3anpamuBaeMbix FAST-coo0mmennii oTpaBisoTCsS KIMEHTY 1Mo 3Tomy ke T CP-coemunenuro. JlimHa kaxmaoro coobmenus B TCP moTtoke
TAHHBIX TepenaeTcs Kak 4-0aliTHOE YUCIIO B HAaYasIe KaXX10T0 COOOIEHUS:

Message 5 Template
length PMAP D Message
v ” v £ v 3 ¢
4 bytes N bytes N bytes
A‘/ /A v
Message length FAST-message

ITo 3aBepmienuto otnpasku coodmiennit MOEX Market Data Multicast orripasisier kiuenty FAST cooOmienne LOgout U oxugaeT 0TBETOro
FIX coobmenus Logout. ITocne 3aBepmenus FIX ceccun TCP coennnenue 3akpbhiBaeTcs.
JlaHHBIN CepBUC KJIMEHT JOJDKEH MCIIOJb30BaTh JIMIIbL B CIydae MPOIYCKOB HEOONBIIOrO YMCIa COOOLICHHH OJHOBPEMEHHO B JABYX Komusx. [lms
orpaHuueHus Harpy3ku Ha nojacuctemy 1CP Replay u cereBoii TCP Tpaduk, IpUMEHSFOTCSI OTpaHUYCHHUS Ha!
*  MakcumanbHOE KOJHYECTBO COOOIIEHUH, KOTOPOe MOKET yKaszarh kimeHT B 3ampoce Market Data Request (V). 3ampoc Gosbliero unciia
cOOOLIeHn OTBEpraercs.
*  MaxkcumanbHOe KOJu4ecTBO ofHOBpeMeHHBIX TCP ceccuii, oTkpriBaeMbIx ¢ onHoro IP anpeca kinuenTa. I[lonbiTka ycTaHOBUTH OOJbIIIEe YHCIIO
OJTHOBPEMEHHBIX COEIUEHUI OTBEpraeTcs.
*  MaxkcumanbHoe uncio TCP coenunenuit B neHs uig onHoro IP agpeca. [locneayromue 3anpockl cCoeIMHEHHs] OTBEPTatoTCs
*  Bpewms oxxuganus BXOISIUX cooOmennid ot kimeHTa. [Ipu npesbimennn BpeMenn oxxuganus 1 CP coerHeHne 3aKphIBaeTCsl.

° MakcuManbHOE KOJIHMYECTBO OIHOBPCMCHHO YCTaHABJIMBACMBIX TCP coequHeHui. IlompITKH YCTAaHOBUTH OoJIbIIIEE YHCIIO COE€UHEHMI
OTBCPIraroTCs.

YucneHHble ~ 3HAUCHHWS  JAaHHBIX  OTpaHMYeHWH  mpuBeneHsl B (Qaitme  TCP_Replay Limits.pdf, pasmemennom mo  ampecy
ftp://ftp.moex.com/pub/FAST/ASTS/config/



3.4.BoccTraHoB/IeH e IPONYIEHHbIX JAHHBIX

Jannbie Bo Bcex UDP-mmoTokax pacnpocTpaHsioTes B ABYX dk3eMiurapax (A u B) Ha n1Byx pasueix multicast-angpecax. Kinenry pexomMenayercs
oOpabaThiBaTh 00a MOTOKA B BUy HerapaHTUpOBaHHOCTH JocTaBku UDP-nakeroB.

MoXeT CIy4uThCsl TaK, 4To OyIyT yTepsHBI MaKeThl U3 000MX MOTOKOB, B 3TOM CIIydae HYKHO BOCIIOJIb30BaThHCS MPOLEIYPOH BOCCTAHOBJICHUS
JTAHHBIX.

[ToHATE, 4TO COOOIIEHUE YTEPSHO MOXHO IO TPOITyCKaM B MOPSAKOBBIX HOMepax coobmenuit 34-MsgSeqNum wim o npormyckam B HoMepax
WHKPEMEHTAILHBIX OOHOBIIeHUH 83-RptSeq. DTo o3HavaeT, YTO PHIHOYHBIC NAaHHBIC OOJBINE HE JOCTOBEPHBI, M KJIMEHT MOJYy4aeT MX HE B IOJHOM
oobpeme. HeoOxo1umMo BOCIIONB30BaThCS MPOIIETyPOl BOCCTAHOBJICHHUS.

MOEX Market Data Multicast npegocTaBiseT HECKOJIbKO MEXaHM3MOB JJIi BOCCTAHOBJICHHUS JaHHBIX. PEKOMCHIyeTCsl B MEPBYIO OuYepeib
UCroib30BaTh TOTOKM Recovery. Boccranosinenue npu momomru 1 CP-coenmuHeHHs JOMYCKAaeTcs TOJIBKO JUIS MPOIMYCKOB HEOOJBIINX YHCEN
COOOIICHUH OJJHOBPEMEHHO B JIBYX KOIHSIX TTOTOKOB.

3.4.1 BoccTaHOBJ/IeHHe NPONYIEHHBIX JAaHHBIX U3 NOTOKOB Recovery (UDP)

BoccranoBiieHre mponynieHHbIX TaHHBIX U3 [ToTokoB Recovery moxer ObITh HCIIOIB30BAHO JUTS MOJYYCHHUs OOJBIIOr0 00bEMa MOTEPSIHHBIX
JAHHBIX W JIJIS OJKIIFOYEHUs rmociie ctapta Topros. B motokax Recovery vepe3 pukcupoBaHHBIM MHTEPBaI BPEMEHU PACIPOCTPAHSIOTCS CHAIMIIOTHI
PBHIHOYHBIX JTAHHBIX.

B kaxxmom coobmenun Market Data — Snapshot/Full Refresh (W) tar 369-LastMsgSegNumProcessed coorserctByeT Tary 34-MsgSegNum
coobmienuss Market Data — Incremental Refresh (X) B cooTBercTByMOIIEM MOTOKE, OMYOIMKOBAHHOMY Ha MOMEHT CO3JIaHHS CHAIIIIOTA JJIS JTAaHHOTO
HHCTPYMEHTA.

Homep 0OHOBIIEHHS KaXIOT0 HHCTPpYMEHTa, conepxkaruiicss B Tare 83-RptSeq coobmienuss Market Data — Snapshot/Full Refresh (W),
COOTBETCTBYET HOMEPY MHKPEMEHTAJILHOTO OOHOBJICHUS, cojepikaiierocs B 1are 83-RptSeq coorsercrByromero MDENtry mocnemanero cooOmieHus
Market Data — Incremental Refresh (X), BkIroueHHOTO B JaHHBII CHAIIIIOT.

JlaHHBIE 110 HHCTPYMEHTY B KaHalle HHKPEMEHTAIbHBIX OOHOBIICHHH CIICYET CUMTATh aKTyaJbHBIMH C TOTO MOMEHTA, Kak HOMEpP OOHOBJICHUS
3TOro MHCTpyMeHTa B Tare 83-RptSeq coodOmenus Market Data — Incremental Refresh (X) craner Gombilie 3TOro HOMepa B aHAJIOTHYHOM TATE
coobmienust Market Data — Snapshot/Full Refresh (W) asist aToro uacTpymeHTa.

Taxke TaHHBIC 10 UHCTPYMEHTY B KaHaJe WHKPEMEHTAIBHBIX OOHOBJICHHI MOYKHO CUHUTATh aKTYaJIbHBIMUA C TOTO MOMEHTA, KaK MOPSIKOBBIN
Homep coobrrenust Market Data — Incremental Refresh (X) craner Gomnbiire 3HaueHus tara 369-LastMsgSeqNumProcessed coo6menus Market Data —
Snapshot/Full Refresh (W) o atomy uHCTpyMEHTY.



Hywmeparus cooOmieHnii B KaKIOM IHKJIE OTIPABKU CHAMIIOTOB HaywHaeTcs ¢ 1. [ToaToMy Bce CHAMIIOTHI CIEMyeT CYUTATh MOTYYCHHBIMH,
KOT'/Ia IPUXOJUT COOOIIEHUE C MOPSIKOBEIM HOMEPOM |, KOTOPOE OTHOCUTCS K CIICTYIOIIEMY ITHKITY.

Tar 7944 — RouteFirst smayennem Y oTMedaeT mepBoe COOOIICHHE B CHEIIIOTE 110 JAHHOMY HHCTPYMEHTY.

Tor 893-LastFragment 3naueHuem ‘Y’ OoTMEYaeT IMOCJIEAHEE COOOIIEHHWE B CHAIIIOTE IO JIAHHOMY HWHCTPYMEHTY. I[lo3ToMy CHAMImIOT 1o
MHCTPYMEHTY CJIEAYeT CUMTaTh MOJYYEHHBIM, KOTJa moiydeHo cooObmienue ¢ 893-LastFragment = ‘Y’ (c y4eroM OTCYTCTBHUS MPOITYCKOB IO TATY
sequence number). KocBeHbIM IPHU3HAKOM MOJIYUEHUS TOJHOTO IUKJIA CHAIIIOTOB SIBJSICTCS COOTBETCTBUE KOJUYECTBA MOJYUYCHHBIX CHAIIIIOTOB TATY
911 TotNumReports u3 noroka IDF.

Takum o0pazoM, MpHu Hayaje NPOCIYIIMBAHHUS B CEPEAMHE IHMKJIA CHEMIIOTOB HMMEETCS BO3MOXHOCTh IMOJYYHTh BEPHBIH CHEMIIOT I10
MHCTPYMEHTY Kak Habop coolieHuit oT nepBoro cooduenus ¢ 7944=Y no nocneanero ¢ 893="Y".

[Toka uaET moxydeHne CHAIMIIOTA, KIIMECHT JOJDKCH HAKAIUIMBAaTh COOOIICHUS U3 KaHAJIa MHKPEMEHTAIbHBIX OOHOBJICHHIA, YTOOBI TPUMEHHUTD UX
10CJI€ TIOJTYYEHUS CHAIIIIOTA.

[TocnenoBarenbHOCTh MIATOB MPU BOCCTAHOBJICHUH COOTBETCTBYET I1araM 4—7, MpuBEACHHBIM B pazneie 2.2.

[Tocne BoccTaHOBNIEHUS MPOIYIIEHHBIX COOOIICHUI KIMEHTY CIEAyeT MPEeKpaTUTh CIyIIaTh MOTOK Recovery, 4roObl HE Meperpyx aTh CBOIO

CeTeBYIO HH(PACTPYKTYpYy.

3.4.2 TIpouecc BOCCTAHOBJIEHHA JAHHBIX

[Iporiecc BoccTaHOBIIEHMS 3aTParuBaeT TOJIbKO MOTOKU € MPOMYIIEHHBIMU coo0IeHusIMI. OcTaabHble TOTOKH MOTYT OBITh 00pa0OTaHbI ABYMS
crioco6aMu: OHU MOTYT OBITh TIEpPEMEIICHHI B O4epe/ib, 10 TeX MOop, Moka He OyAyT MOTy4YeHbl BCE MaKeThl U3 MoToka Recovery, nu6o oHu MOTYT OBIThH
00paboTaHbl IapaJlIeIbHO ¢ MoToKaMu Recovery.

3.4.2.1.1 IlepemeweHue nakemoe 8 ouepedsv
JlanHbIi1 mporiecc MPUMEHSETCS K COOOIICHHUSM U3 MMOTOKOB OOHOBIIEHHUN BO BpeMsi 00pa0OTKHU MakeToB U3 moToka Recovery. Bo nzbexanue
HAKOIUIEHHS CJIIMIIKOM OOJIBIIOrO KOJIMYECTBA MAKETOB B OUYEpeIN PEeKOMEHyeTcss oO0padaThiBaTh OOHOBIIEHUS CPa3y K€, KaK TOJIbKO OyJeT MoiydyeH
COOTBETCTBYIOIIMI UM CHATIIOT.
e OrmnpenenuTs NOTOK, B KOTOPOM MPOMYIIEHO COOOIIEHUE.
e [lomy4uTh ¥ MONOKUTH B OUEPETH COOOIIEHUS U3 TOTOKOB OOHOBIICHUH.
e [lomy4nuTh CHAMIIOTHI U3 MOTOKA RECOVerYy, KOTOPhIil COOTBETCTBYET MOTOKY OOHOBJICHH C MIPOIMYIIEHHBIM COOOIICHUEM.
e [IpoBepuTh 4TO BCE HYKHBIE CHAMIIOTHI OBUTH MOTyUYEHBI:
a. llopsakoBelii HOMEp COOOIIEHHWI B IUKJIE CHAMIIOTOB HauymHaercs ¢ 1. UToObl ompenenuTh KOHEI LHKIA, HYXHO JO0XKAAThCS
ciemnyroriero coobmenus ¢ 34-MsgSeqNum = 1.



b. Cesmmorel B moTokax RECOVery oTmpaBisiOTCs B TaKOM e TOpPSJAKe, KaK W OIMHMCaHUS WHCTPYMEHTOB B IOTOKax Instrument
Definitions. Tlo 3nauenuto 7944=Y omnpenensercs nepBoe cooOleHne B HAOOpe COOOMICHHUI CO CHEMIIOTOM 0 MHCTPYMEHTY, a IO
3HadeHnro 893=Y - mocieaHee COOOIICHUE I JAHHOTO HHCTPYMEHTA.

e 3abpaTh U3 ouepeu BCE COOOIIEHUS, B KOTOPBIX:
a. 3muauenme 34-MsgSegqNum ©Ooubiiie MuHHManbHOTO 3HaucHHs 369-LastMsgSeqNumProcessed cooGmenuss Market Data —
Snapshot/Full Refresh (W) B moaHOM IMKII€ CHEIIIIOTOB 110 BCEM HHCTPYMEHTAM.

Nnn
b. 3nauenue 83-RptSeq u3 coobmenus Market Data Incremental — Refresh (X) mist nanHOrOo MHCTpyMEHTa OOJbIle, YeM 3HAYCHUE
83RptSeq u3 cHdmImoTA.
e [IporomxuTh NONy4eHNE OOHOBICHUM.

3.4.2.1.2. IlapaasenvHas o6pabomka
JlaHHBINA TIpoIiecC TO3BOJSIET OCYIIECTBIISATH MOTyYeHHE OOHOBIIEHHH 10 MHCTPYMEHTaM M OJHOBPEMEHHO BOCCTAHOBIICHHE IMPOMYIICHHBIX
JAHHBIX.
OmnpenenuTh MOTOK, B KOTOPOM IPOITYIIEHO COOOIICHHUE.
[Tonydats 0OHOBJIEHHS, U BO3MOKHO MPOITYIIEHHBIE TaHHBIE OOHOBATCS U MOTEPSIIOT aKTyalbHOCTb.
[TonyunTh CHAIMIIOTHI U3 TOTOKAa RECOVerYy, KOTOPBI COOTBETCTBYET MOTOKY OOHOBJICHUI C TIPOMYIIEHHBIM COOOIIIEHUEM.

Ao

JInst KaXKI0ro MHCTPYMEHTA:

a. CpaBuuth 3HaueHue 369-LastMsgSeqNumProcessed u3 cHammora co 3HaueHueMm 34-MsgSeqNum u3 oOHOBIEHUS, U yOSIUTHCA,
yro 34-MsgSegNum ue menbie. nu

b. CpaBuuts 3nadenue 83-RptSeq u3 cuamiora co 3HaueHreM 83-RptSeq u3 oOHOBIEHHUS, U yOeTUThCs YTO 3HaueHue 83-RptSeq wu3
OOHOBJICHUSI HE MEHBIIIE.

5. [IpopomxuTh nonydeHue 0OHOBICHUH.

3.4.2.1.3. HHKpemeHMa/bHbIE 06HOB8/1€HUSI UHCMpPyMeHma
CooOrmieHnsi U3 TMOTOKOB C OOHOBIIGHUSMHU COAEpkKAT HOMepa OOHOBJICHHMU Ui Kaxaoro wuHcTpyMeHTa (tag 83-RptSeq). B kaxmoit
MOBTOPSIOIICHCS TPYIIE 3JICMEHT PIHOYHBIX TAHHBIX COJIEPIKUTCS HOMEP MHKPEMEHTAIbHOTO 00OHOBIIeHHs HCTpyMeHTa (tag 83-RptSeq).
KineHTsl MOTYT OTCIIEKUBATH MOPSA0K HOMEPOB MHKPEMEHTAIBHBIX OOHOBIIEHUH /7151 OBICTPOTO OOHAPYKEHUS IPOITyCcKa COOOIIICHHIA.
*  Ecam mopsimox HomepoB 83-RptSeq HapylieH, 3T0 TOBOPUT O TOM, YTO YaCTh PHIHOYHBIX JABIHHBIX TI0 HHCTPYMEHTY ObLIA IPOITYIIEHA.



*  Ecnu nopsinok Homepos 83-RptSeq He HapyiieH, 3T0 TOBOPUT O TOM, YTO JAaHHBIE [0 UHCTPYMEHTY BEPHBI U aKTYaJIbHBI.

3.4.2.1.4. BoccmaHoe/1ieHue no UHKpeMeHMmMAa/1bHbIM 06GHOB8/1€HUSAM
Kak npaBuiio, KJIMEHTHI TOJKHBI OTCIIEKHUBATh COCTOSHUE JAAHHBIX MO KOTUpPOBKaM. HO BO3MOXKHO IpU MOTEPSIX JNAHHBIX UHKPEMEHTAJIbHbIE
OOHOBJICHHUS JIy4Ille TO3BOJIAT OTOOPA3UTh aKTyallbHOE COCTOSIHME KOTUPOBOK, Jaxke 0e3 He0OX0AUMOCTH 00paiaTbes K MpoleypaM BOCCTaHOBIICHUS.
9TOoT mponecc Ha3bIBACTCA BOCCTAHOBJIICHUEM 110 HHKPECMCHTAJIbHBIM OOHOBJICHUSIM. I[JISI JIMKBUHBIX UHCTPYMCHTOB 6OJILIJ_IaSI BCPOATHOCTH GBICTpOFO
O6HOBJICHI/I$I JaHHBIX U KaK CJIICACTBHUC GBICTpaSI MOTCPA aKTYAJIbHOCTHU IMPOITYHICHHBIX JaHHBIX.

3.4.3 BoccTtaHoBJ/IeHHe NPONYLeHHBbIX JaHHbIX 110 TCP-coeaHeHUI0
BoccraHoBiieHre aHHBIX, MPOMYIICHHBIX B mMoTOkax Statistics, Orders, Trades, MOXHO BBIOJIHHUTH, 3aIpocuB HX M0 TCPcoeauHEeHUO.
JlaHHBIN CcITOCOO BOCCTAHOBIICHUS HE SIBJISIETCSI BBICOKOIIPOM3BOAMUTEIBHBIM, U €r0 CIEAYEeT HCIIOJIb30BaTh TOJIBKO B KpaHEM CIlydae M TOJBKO IS
3ampoca HeOOJBIIOr0 KOJMYECTBA IMPOIMYIIEHHBIX cooOmennid. KommuecTBo cooOmieHuii, KOTOpoe MOXKET OBITh 3alpoIIeHO KIUEHTOM 3a OIHO
MOJIKTF0UEHHE, 3a1aéTcst B KOHpurypannonaom daiine cepsepa MOEX Market Data Multicast. [lyis 3anpoca mpomnyIieHHbIX JaHHBIX KIHEHT JT0JDKCH
BBINOJIHUTH CIICIYIOIIUE ICHCTBHS:
1. Vcranosuts TCP-coemunenue ¢ ceppepom MOEX Market Data Multicast.
2. OtnpaButh cepBepy FIX-coobmenne Logon(A). B ciywae ycmemHo# aBropusaiuu, cepsep orBetut FAST-coobmiennem Logon(A). B
KadyecTBe 3HaUCHUH TAToB 553 (username) u 554 (password) ncnonb3yercst ora u3 map user0\pass0, userl\passl, user2\pass2
Tpumep: 8=FIXT.1.1|9=94|35=A|49=SimpleClient|56=MOEX|34=1|52=20150530-11:01:44|98=0|108=10|553=user0|554=pass0|1137=9|10=078)|
3. Ornpasuts cepepy FIX-coobmenne Market Data Request (V), B KoTopoM HE0OX0MMO yKa3ath:
a. Unpentudukarop UDP-nioToka, n3 KoTOporo 3ampamiuBarotcs coodmienus — B Tare 1180-ApplFeedID.
b. Jlnamazon mopsIKOBBIX HOMEPOB 3ampaniiBaeMbix coolmieHuii — B Tarax 1182-ApplBeginSeqNo u 1183-ApplEndSeqNo.
ITIpumep: 8=FIXT.1.1|9=91|35=V|1128=9|49=SimpleClient|56=MOEX|34=2|52=20150530-11:01:44|1180=0LR|1182=1000|1183=1400|10=077|

CepBep 00OpabaThiBaeT TONBKO OAMH KOppekTHbId 3ampoc Market Data Request (V) ot kimmenta. Ecnmu 3ampoc KOppekTeH, TO cepBep
OTIPABISET KJIMEHTY 3anpomeHHsie FAST coobuieHus ¢ nopsaKoBsIMH HOMEpaMH, 10T KOTOPBIMH 3TH COOOIIEHUsI U3HAYAIbHO ObUIN OITyOIMKOBaHBI
B COOTBETCTBYIOIIEM [loTOKE.

[Tocne ornpaBku oTBeTa ceprep ornpanisier FAST coobmenne Logout

Ecnu 3anpoc HeKOppeKTeH, To cepsep oTnpanisier coobmenne FAST Logout ¢ ykazaHueM Npu4MHBI OTKas3a.

Eciu cepsep He momyunt Market Data Request (V) B TedeHme ompenen€HHOr0 MHTEpBaja BPEMEHH IOCIE ayTeHTH(UKAIMH, TO CepBep
otmpansier coobmenne FAST Logout ¢ yka3aHueM MPUYHHBI 3aBEPIICHUS CECCHH



[Tocne ormpaBku coobmenus LOogout cepep oxkuaaeT OTBETHOTO coodmeHus Logout.

TCP coeanHeHue 3aKpbIBACTCS ITOCIIE TIOTYYCHUSI OTBETHOTO COOOIICHHS MITH 110 HCTEYCHUW MHTEpBaia OKuAaHus. [Ipumeuanue:
HEOTIPaBKa OTBETHOT'O co00IIeHus: Logout cunTaeTcss HCHOPMaJIbHBIM ITOBEJCHUEM.

Omnucanue uHTepdeiica 6asupyercs Ha cnenudukanuu nporokona FIX (Financial Information Exchange, http://fixprotocol.org/) sBepcuu 5.0
SP2; npennonaraercs, 4To YUTATEIb yXKe 3HAKOM C OCHOBAaMH 3TOI'0 IIPOTOKOJIA.

CucTeMoil MCTIONB3YIOTCSI TONBKO T€ COOOMIeHMs (TPYIIBI) M UX IOJIsA, KOTOPhIEe OMUCAHbI B AaHHOM IyOimuHOM uHTepdeiice. Credyem
obpamume @HUMAaHUe, 4mo noas, npucymcmeyiowue 6 cmanoapme 5.0 SP2 (obsa3amenvnvie u He obazamenvbHvie), HO He nepevucienbl 8 OaHHOM
nyonuyHom unmepgetice, CHUMAalomcs HeoOA3aAMeNbHLIMU U UZHOPUPYIOMCA Oupitceii. SHavenus noiet, npucymcmeyrowue 8 cnucke 0Onycmumblx
3navenui 6 cmanoapme 5.0 SP2, no me onucannvie 6 3mom O0oKymeHme, CUUMAIOMCS HEKOPPEKMHbIMU — U HOCMYNnalowjue coooujeHus ¢ makumu
OauHuIMU 6YO0YM OMKILOHEHb.

4.1. I'pynmnsl noJien

4.1.1 3aroJioBOK Table 2

JonycTumble 3HAYEHHUS I[Ipumeuyanue

)
=
=
=
=
]
=]

8 BeginString (0] String (8) FIXT.1.1' Ompenensier HaYaI0 HOBOTO COOOIIEHHS ¥ BEPCHIO MPOTOKOIA.
Bcerna cogepxuT HezamndpoBaHHbIE TaHHBIE, TOJDKHO OBITH
MEPBBIM I10JIEM B COOOLICHHH.

9 BodyLength v Length JnuHa coobuieHust. PaccunThIBa€TCS B COOTBETCTBUH CO
cranpaproM. Beerna conepikut HezammppoBaHHBIE JaHHEIE,
JIOJDKHO OBITh BTOPBIM MOJIEM B co00IIeHnu. O053aHO OBITh eciin
OTIpaBIIseTCs Mosib30BaTeneM B cepsuce T CP Recovery.



http://fixprotocol.org/
http://fixprotocol.org/
http://fixprotocol.org/
http://fixprotocol.org/
http://fixprotocol.org/
http://fixprotocol.org/
http://fixprotocol.org/

35 MsgType

1128 AppVerlD

49 SenderComplD

56 TargetComplD

34 MsgSeqNum

52 SendingTime

347 MessageEncodin
g

(0] String (10)

(0] String (1)

(0] String (12)

(0] String
O SegNum
(0] ulnt64

H String(11)

‘9’ (FIX50SP2)

‘UTF-8’ (Unicode)

Omnpepenster T cooduienns. Beerna comepxut HeamuppoBaHHEIE
JTAHHBIC, JIOJDKHO OBITH TPETHUM TOJIEM B COOOIICHUH.
Ompenenser Bepcuro mpoTokoua st application messages. Beerma
COJICPKHT He3alU(PPOBAHHBIC JaHHBIC. JJOIHKHO OTIPABIATHCS
nociie Tara 35.

HneHTuduKaTop KOMIBIOTEPA — OTIPABUTEISI COOOIICHHS.

Bcerna conepxut Hezanm@poBaHHBIC TaHHBIC.

Ecnu coobGinenue otnpasisercs Ha cepsep TCP Replay 6up:xu, To
9TO TOJIE MOXKET COJICPKATH POU3BOJIBHOC 3HAUCHHE.
WnenTndukarop GupMbI — MOITyHYaTeNs: COOOIIEHNUS.

Bcerna comepxuT He3anmdpoBaHHbIC TaHHBIC.

Ecnu coobmenue ornpasisiercs ¢ MOEX, 3To moJie 1oIKHO
cozxeprkath uaeHTH(GrKaTop nonezosarens (USERID), mpucBoerHoe
opoxepy Ha MOEX.

[MopsaKoBEIf HOMEP COOOIICHHS.

Bpewms nepemaun coobuienust (Bo BpemenHoi 300e UTC) B
cienyromieM Gopmare: YYMMDDHHmMmMSSuuuuuu, ¢
NMOCTOAHHOM AAnHOM 18 3HAKOB, rae yy — ABe MaajLune
unopsl roga (17 ana 2017r.), MM — Homep mecAua, DD —
Homep aHA, HH — Homep yaca, mm — Homep MUHYTbI, SS —
HOMep CeKyHAbl, UUUUUU — APO6HAasA YacTb CEKYHADI,
OKpYrneHHaa A0 MUKPOCEKyHA. Bce yactn nona nmerot
yKa3aHHyto B WwabnoHe yyMMDDHHmMmMSSuuuuuu ganHy u
OOMNONHATCA HYNAMU NPU HEOOXOAMMOCTU.

Mpumep: 52=170125080709000030 ana spemenn 2017-01-25
08:07:09.000030 B npmBbIYHOM bopMaTe ANA YTEHUS.

OOpatuTe BHUMaHHUE, Y4TO 3TOT GOPMAT UCIOIB3YETCS BO BCEX THIIAX
coobmenuii, Bkirovas TCP Replay.

Tun koxpuposanus (He ASCII cumBosr). O0si3aTenbpHOE, eCIi
XOTs1 OBI OJTHO U3 TIOJIEH B COOOIICHIH UMEET KOJTUPOBKY,
otiuyaroryrocst ot ASCII.



412 Tpenaep Table 3

ﬂOHyCTI/IMbIe SHAYCHUHA [IpnMeanne

10 CheckSum o String(3) KontpossHas cymma coobmenus (3 Gaiita). Beerna comepxut HezamudpoBaHHbIE
J[aHHbIE, JIOJKHO OBITh TIOCIIEAHNAM MOJIEM B COOBIIEHUH.

4.1.3 TI'pynna Instrument

Hannuue

Table 4

JdonmycTumble 3HAYEHHUS IIpumeuyanue

©®) Haguuue

String(12) Kon/a60peBratypa eHHOH OyMaru. B e2o kauecmee ucnoib3yemcst
BHYMpeHHUl uoenmu@urkamop gunarcogozo uncmpymenma na MOEX
(SECCODE).

Ipumedanue: GUHAHCOBBII HHCTPYMEHT ¢ KogoM SecCode mMoskeT ObITh
JIOCTYTICH Ui TOPTOB B Pa3HBIX pexXuMax. BbI JOIKHBI pacCMaTPUBATH
kombunammo Symbol (55) + Tradingsessionld (336) kak ormenbHbIH
HHCTPYMEHT C OTICIbHBIMHI KOTHPOBKAMH U TaOJIHIIAMH CACIOK U

55 Symbol

3as1BOK.

48 SecuritylD H | String Wnentndukarop ¢punancosoro uactpymenra (Hanpumep, CUSIP,
SEDOL, ISIN, u T.11.).

22 SecuritylDSource H | String ‘4> (ISIN) Tun unentnduKaTopa GUHAHCOBOTO MHCTpyMeHTa. [loie obs3aTensHoe,
€CIIM OIpeIeIeHo 3HaueHue nouist SecuritylD (48).




460 Product H | int ‘3’ (CORPORATE); Tun npoaykTa, ¢ KOTOPBIM CBsi3aHa IIeHHAs1 Oymara.

‘4’ (CURRENCY);

‘5’ (EQUITY);

‘6’ (GOVERNMENT);

“7° (INDEX);

‘9’ (GENERAL COLLATERAL
CERTIFICATE)

‘10’ (MORTGAGE);

‘11’ (MUNICIPAL);

‘12’ (OTHER);

‘13’ (FINANCING).

461 CFICode H | String Tun nenHoi Oymaru no cranaapty 1SO 10962, CFI kox
(Classification of Financial Instruments).

167 SecurityType H | String ‘CORP’ (KopriopaTuBHbIE 00JIUTaIAK) Tun ueHHoi Oymaru.
‘FOR’ (BasiroTHbIi KOHTPAKT)
‘CS’ (Akunu oOBIKHOBEHHBIC)
‘PS’ (AXIuM MpUBHUIICTUPOBAHHEIC)
‘EUSOV’ (EBpoobmuramnms)
‘BN’ (Llennbie Oymard, BRITYIICHBI OaHKOM)
‘MF’ (ITan MHBECTUIIMOHHBIX (DOHIOB)
‘MUNVI’ (MyHHIMIIaNBHBIE 00U AIH)
‘RDR’ (Poccuiickue eno3utapHbie paciucku)
‘ETF’ (Bymaru HHOCTpPaHHBIX
WHBECTULMOHHBIX (DOHJIOB)
‘COFP’ (MnoTeunsle cepTu(UKATH yIacTHs)
‘XCN’ (Kopzuna dymar)
‘STRUCT’ (JomomHUTETBHBIH
UAeHTU(DHUKATOP CIHCKA)
‘WAR’ (MHCTpYMEHT «3asBKH-CIFICKH»)
‘GCD’ (KnupuHroBslit cepTudUKaT y4acTus)

541 MaturityDate H | LocalMktDate JaTa norameHus i 00IUranuit

T

224 CouponPaymentDate LocalMktDate JlaTa BBINIATHl HAKOMJIEHHOTO KYIIOHHOTO JOXO0/AA.

223 CouponRate H | Price BenuunHa KymoHa, BEIpaXEHHAs B BAJIIOTE PACUETOB




107 SecurityDesc H | String Onucanue nenHoit 6ymaru. Ha MOEX 310 mone comepxut
HaWMEHOBaHWe (PUHAHCOBOTO MHCTPYMEHTA Ha aHTJIMHCKOM SI3BIKE.
350 EncodedSecurityDes| H | Length Jmnaa onst EncodedSecurityDesc (351) B 6aiitax.
clLen
351 EncodedSecurityDes| H | data Haspanue nennoi 6ymaru Ha pycckom sibike (He ASCII cumBoner). Tun
c KOMUpOBKHM ykazaH B moje MessageEncoding (347) B 3aroioBke
coo0IIeHusI.
5217 | StateSecuritylD H | String Homep rocymapcTBeHHOM perHCTpaIiH.
5382 | EncodedShortSecuritf H | Length Jnuna nonst EncodedShortSecurityDesc (5383) B Gaiitax.
yDescLen
5383 | EncodedShortSecurit| H | data Kparkoe (#e ASCIl cuMBonBEl) HaMMEHOBaHWE IIEHHOW OyMard Ha
yDesc pPYCCKOM si3bIKe. THIT KOJUPOBKHU yKkasaH B mosie MessageEncoding (347)
B 3ar0JIOBKE COOOIICHHSI.
5556 | BaseSwapPx H | Price bazoselii kypc npu Toproeie CBOII nHcTpymMeHTam.
5558 | BuyBackPx H Price Ilena ©Oa3oBas sl pacueTa MOXOAHOCTH. ECiu yka3aHa, TO pacyder
JIOXOJIHOCTH TIPOM3BOTHUTCS MO 3TOH IIeHe (B KAYeCTBE IICHBI MOTAIICHUS).
IIpu 3anomnennn BUYBACKPRICE o00s3atenbHO 3amoiHsIeTcsl Mojie
BUYBACKDATE
5559 | BuyBackDate H LocalMktDate JlaTa, Kk KOTOpOH pacCUnUTBIBAETCA JOXOAHOCTh. Ecay yka3aHa, TO pacder
JOXOJIHOCTH IIPOM3BOJUTCS C UCIIOJIB30BAHUEM 3TOH AaThI

4.1.4 TIpynna Instrument Extension

w
=
=
=
=
<

=

HOHyCTl/leIe SHAYCHUA

Table 5

IIpumeyanue

870

NolnstrAttrib

NuminGroup

KomnmuecTBo 31eMeHTOB B rpymie InstrAttribs.

=>871

InstrAttribType

'H

| int

'8' (KymoHHBI# niepno;)

Tun arpubyTa 1ieHHO# Oymari.




27" (Kos-Bo TECATUYHBIX 3HAKOB Ione ob6s3arenprOe, eciu NolnstrAttrib (870) > 0.
(DECIMALS) B nienax (hHHaAHCOBOTO
MHCTPYMEHTA)

=> 872 | InstrAttribValue H String 3HaueHne aTpuOyTa eHHON Oymaru (eciu IPUMEHHMO).

415 T'pynna Market Segment

Table 6
L
=
=
5 ):[Ol'lyCTI/IMbIe SHaAYCHUsA HpnMeanne
1310 NoMarketSegments | H NumiInGroup KonuuectBo anmementoB B rpymme MarketSegmentGrp.
=> 561 RoundLot H Qty KonmgecTBo neHHBIX OyMar B OJJHOM CTaHIAPTHOM JIOTE.
=> 1309 NoTradingSessionR | H NumlInGroup KonuuectBo anemenToB B rpymme TradingSessionRulesGrp.
ules
=>=>336 | TradingSessionID H String (4) Wnentudukarop TOpProBo  ceccud, Ha  KOTOPOM

TopryeTcss (GUHAHCOBBIA MHCTpyMeHT. Vcmonb3yeTes [uist
yka3zanus pexxuma ropros SECBOARD.

[Mpumeyanue: GUHAHCOBBIN HHCTPYMEHT MOXKET OBITH
JOCTYIIEH JUIsl TOPrOB B Pa3HBIX peXXnUMax. Bbl JOIKHBI
paccMatpuBath komOuHanuo Symbol (55) + Tradingsessionld
(336) xak oTAENBHBIH HHCTPYMEHT C OTACIbHBIMH
KOTHPOBKAMHU U TaOJIMI[AMU CEJIOK U 3asBOK.




=>=>625

=>=>326

=>=>9680

TradingSessionSubl
D

SecurityTradingStat
us

OrderNote

H

H

String

int

Char

NA — HEeT Topros

O — nepuoz OTKPHITAS

C — mepuon 3aKkpbITHS

N — HOpMaJTbHBIH MEPHO. TOPTOB
L — ayKIMoH 3aKpBITHS

| — IMCKpETHBIH ayKIIHOH

D — ayKIuoH KpyIHBIX TAKETOB

E — nepuon Topros 1o meHe
AYKIMOHA 3aKPBITHS

S — ayKIMOH OTKpPBITUS

A - Ayxmmon: ®@a3a cOopa 3as1BOK
a - Aykiuon: ®asa 3aKII0YeHUS CLIETI0K

b - Aykinon: ®asa hopMUpOBaHHS peecTpa.

3asBKH 3a0JIOKMPOBAHEL.

18- Her Topros

118— mepnox OTKPHITHS

18- TOpru 3aKpHITHI

103— mepro1 3aKpHITHS

2— repepsIB B TOprax

17— HOpMaJBHBIN EepHOJ] TOPTOB
102— ayKkunoH 3aKpbITHS

106— ayKIMOH KpYNHBIX TAKETOB
107— nuCKpETHBIH ayKIIMOH

119 ayKnuoH OTKPBITUS

120- nepuoj; TOProB MO 1eHe ayKI[HOoHa
3aKpbITUS

Yka3pIBaeT nepuo]] TOPros.

IIpumevanus:

Kox nepuosa He onpeneneH nepes HayaloM TOProB U
IOCTIe UX OKOHYAHUS

IlepekmoueHne  MeXAy  IepUoJaMH  OOBIYHO
MPOUCXOJUT C KPAaTKOBPEMEHHBIM MEPEKIIOUCHUEM
TOproBoro craryca B cocrosHue Her Topros, B
KOTOPOM KOJI epuoa He onpeaeneH (625=NA)
[lopsimok cMeHBI MEpHOIOB TOPrOB W paCIHICaHHE
ompenensercss [IpaBmiaMd TOProB W PHIHOYHBIMHU
YCIIOBUSMHU

Kox mepuoma B 3TO rpymme mHojed yka3plBaeT Ha
MEpUoJl, KOTOPBHIH IPOJODKAJICs B MOMEHT Hadaja
mukna Bemanus Security Definitions. O6HoBeHus
CTaTyca WHCTPYMEHTa, KOTOPbIE MOTYT MPUXOAHTEH BO
BpeMsI BEIIaHWS NHKIA JOJDKHBI 3aMEHITH CTAaTyC Ha
cratyc u3 coobuenuit 35=f.

‘Yka3bIBaeT TOProBblii CTaTyC UHCTPYMEHTA.
[Ipumeuanue: nepepriB B TOprax o0o3Havyaercs kak 326=2 u
AACHTU(PHUKATOP TIeproja B moie 625.

Cratycsl Het Topros u Topru 3akpsITel 03HAYAIOT
pa3HbIe TEXHOJIOTHYECKNE COCTOSHHS TOPTOB T10
nHcTpyMeHTy. OtHaKo, 00a 3T cTaTyca 03HA4aloT
3arpeT TOProBbIX ONEPalHii, T0O3TOMY UM
MPUCBAaNBAIOTCA OJJMHAKOBBIC 3HaYECHUS O 326.
Kopx craryca B 37011 rpymnme nosiel yka3plBaeT Ha
CTaTyC, KOTOPBIH CyIIECTBOBAJI B MOMEHT Havasa
mukia Beranus Security Definitions. O6noBnenus
cTaTyca HHCTPYMEHTa, KOTOPbIe MOTYT IPUXOAHUTH BO
BpEMs1 BELIaHUsI [IMKJIA JIOJDKHBI 3aMEHATh CTaTyC Ha
cratyc u3 coobuenuit 35=f.

YpoBeHb JTUCTUHTA.



4.2. CooO11,eHUsI CECCHOHHOTI'O YPOBHA

4.2.1 Logon (A)
Logon coo6mienue ot mons3oBarens k MOEX:

I[onycranle SHAaYCHUSA

)
=
>
=
=
]

==

Table 7

IIpumeuyanue

<Standard Message Header> ‘ 0 ‘ ‘

Ty coobmenns = ‘A’ ‘

553 Username o= String WM monp30oBatens (JIOTHH).

554 Password ‘ o* ‘ String ‘ [aposb monabp30BaTENs. ‘

1137 DefaultAppl O String ‘9’ (FIX50SP2) Ormpezenser BEpCHIO IPOTOKOJIA HA CECCHOHHOM YPOBHE.
VerlD

[TpumeyaHue: HACTOSATEIBHO PEKOMEHIYETCsl WACHTU(HUUIMPOBATh GUpMy depe3 3Havairyto crpoky B mosie SenderComplD 3aronoska FIX

coobmennii kanaiga TCP replay.

Logon coo6menune or MOEX k monb30BaTelnio:

Table 8

2]
=
2
E JonycTumble 3HAYEHHUS IIpumeuyanue

<Standard Message Header> = O MsgType = ‘A’

108 HeartBtInt O int HuTepBa 0)KugaHus TOPrOBBIX COOOIICHHIA WIIA COOOIICHUH

HeartBeat.
1137 DefaultApplVer O String ‘9’ (FIX50SP2) Omnpepenser BEpCHIO NPOTOKOJIA HA CECCHOHHOM YPOBHE.
1D




4.2.2 Logout (5)
Table 9

Jonycrumble 3HAYECHHUS IIpumeuyanue

)
=
>
=
=
]

==

<Standard Message Header> O ‘ ‘ Tun cooGueHus = 5’
58 Text H String ‘ IpuumHa 3aBepIICHUS CECCHH.

4.2.3 Heartbeat (0)
Table 10

JonmycTumble 3HAYEHHUS IIpumeuyanue

Hannuune

<Standard Message Header> O Tun coobmenus = ‘0°

4.3. CooO1eHs1 GU3HEC YPOBHSA

4.3.1 Security Definition (d)

Table 11

2]

E

5

E Jonycrumblie 3HAYEHUST IpumeyaHue

==
<Standard Message (0] Tum coobmenust = ‘d’
Header>
911 TotNumReports O int KonmgecTBo co00IIeH A IO BCEM HHCTPYMEHTaM.
Component block O JaHHbIC IO (UHAHCOBOMY HHCTPYMEHTY.
<Instrument>




Component block
<Instrument Extension>

JomomauTtenpHas nHGopMaIus mo GruHaHCOBOMY
HUHCTPYMEHTY.

15

Currency

s

Currency

Koz BanroThI, B KOTOPOI BEIpa)KEH HOMUHAJ IIEHHOW Oymarm.

Component block <Market
Segment>

JomomHuTenpHAs nHpOpManUsI 1o (huHAHCOBOMY
WHCTPYMEHTY, €ro JIUCTHHTY, BKIIOYas TOPTOBBIA CTATyC U
MEpUoJT HAa MOMCHT Hayana IMKJIA BCIAHHSI. OJTH JaHHBIC
MO3BOJISIIOT OMPEICIUTh CTATYC MHCTPYMEHTA U TIEPHUO]] TOPTOB
IUIS TIO3MHUX MOMIKIIOYEHHWH, Korma cooOmeHus tuma 35=f
OBLTH TIPOIYIICHBI.

120

SettlCurrency

Currency

Kox BamioTel, B KOTOPOW NMPOM3BOISITCS PAacUEThHl 10 AAHHOMY
(hMHAHCOBOMY MHCTPYMEHTY.

423

PriceType

int

'1' (B mpomeHTax OT HOMHHAJIA)
'2' (3a equHUILY, HATIPUMEDP, 32 AKIUIO WK 32
KOHTPAKT)

Tun 1eHsl.
s PEIIO ¢ LK mpunumaer 3HaueHue ‘1°, ¢ yka3aHueM
craBku PEIIO, a He HOMHHAJIA aKIIMH YUIM OOJIUTaliii

5385

MarketCode

String

Kon pBIHKA, Ha KOTOPOM TOPryeTcs
(hMHAHCOBBII HHCTPYMEHT.

[Mpumeuanune: MarketCode ykaspiBaeT Ha rpymny peKUMOB
TOPrOB C IOXOXXMMH [paBUJIAMH TOPTOB. 3HAYCHUE
MarketCode moxker coBmagath co 3HaueHuem <Market> 336
T9ra, HO MIMETh MHOE Ha3HAYCHMHE.

64

SettlDate

H*

LocalMktDate

Hara pacuetoB, BeipakenHas B [TTTMMJIJI dopmare. st
CHCTEMHBIX DPEXKHUMOB (OHIOBOIO W BAJIOTHOTO pBIHKA —
yKa3bIBaeT JIaTy PacyeToB

J11st IeperoBOpHBIX PEXKUMOB — YKa3bIBAET ATy PACUTETOB LISt
HCTIONB3YEMOT0 110 YMOIYaHHUIO KOAa pacdyeToB. DakTHdeckas
JlaTa pacyeToB IO C/IENIKE MOXKET OTIMYAThCS OT ATOH JaThl U
nyosukyercs B nosie SettlDate IToroka 00e3TMYEHHBIX CEIIOK.
Jns BaIOTHBIX CBOI- WHCTPYMEHTOB: JlaTa pacdyeroB IS
00paTHOH CIETKH.

969

MinPricelncrement

float

MuHIMAaNLEHBIN IIAr K3MEHEHHUS 1ICHEI.

5508

FaceValue

Amt

HomuHnanpHas cTOoMMOCTB OI[HOP'I ].leHHOﬁ 6yMaFI/I, B BAJIKOTC
WHCTPYMEHTA.




5850 | OriglssueAmt H Int O0beM B 00paIeHuH

7595 | NoShareslssued H Qty OGbeM BBITTyCKa.

9119 | SettlFixingDate H Date Jarta 3aKpbITHS PeecTpa aKI[HOHEPOB

9982 | DividendNetPx H Numeric BennuuHa IWBUICHIOB, BRIPAKEHHAS B BAJFOTE PacueTOB
9696 | QuoteText H Char KommeHnTapun

4.3.2 Security Status (f)

CooOmenust Security status yBeaomisiior 00 M3MEHEHHSAX TOPrOBOIO CTaTyca M IEpHoja TOProB 1Mo MHCTpyMeHTy. Haumnas ¢ Bepcuu 4.0
nyonauKanus cooduenuit Security Status mpousBoauTcs B oTaenbHOM OTOK ISF.

[Ipumeuanue: [l momydeHus: akTyallbHBIX CTaTyCOB MHCTPYMEHTOB B CIIEHAPUU MO3JHETO MOJKIIOUEHUS, MOXKAIlyicTa, UCIIONB3YITe KaHal

Security Definitions (IDF) B kauecTBe CHEMIIIOTOB JyIst ToJIci 326 u 625.
Table 12

I[Ol'[y(ZTPIMbIe 3HAYCHUSA HpuMeanue

%)
=
>
=
=
<
=

o

<Standard Message Header> Tun coobmenus = 'f

55 Symbol O | String Kop/ab6peBuatypa neHHoit Oymaru. B ero kauectse
HCIIONIB3yEeTCs BHYTPSHHUH HACHTH(HUKATOp (PUHAHCOBOTO
nHCTpyMeHTa Ha MockoBckoit oupxe (SECCODE).
[MpumMeuanue: GUHAHCOBBIH HHCTPYMEHT ¢ KogoM SecCode
MOXET OBITh JOCTYIICH [UIS TOPTOB B PA3HBIX PeKAMaX. Bo
JIOJDKHBI paccMarpuBath komOuHarmo Symbol (55) +
Tradingsessionld (336) kak OTIebHBINA HHCTPYMEHT C
OTACNBHBIMU KOTHPOBKAMH U TAOIUIIAMH CIEIIOK U 3asBOK.




336

625

326

TradingSessionlD

TradingSessionSubID

SecurityTradingStatus

H | String
H | String
H | int

NA — HeT Topros

O — nepHoJ OTKPBITHS

C — mepuo[ 3aKphITHS

N — HOpMaJIBHBIN EPHOJ TOPTOB

L — ayKIHOH 3aKpbITHS

| — IUCKPETHBIH ayKIHOH

D — aykIoH KpyIHBIX TAKETOB

E — nepuon Toproe 1o 1eHe ayKnyuoHa 3aKpbITHS
S — ayKIMOH OTKPBITUS

A - Aykmmon: ®@a3a cOopa 3as1BOK

a - Aykuunos: Paza 3aKII0YEHUs CACTIOK

b - Ayknunon: ®a3za hopMupoBaHus peecTpa. 3assBKH
3a0JIOKHPOBAHBI.

18 — Her Topros

118 — nepuox OTKpPHITHS

18 — Topru 3aKpBITHI

103 — nepuop 3aKpeITHS

2 — miepepbIB B TOprax

17 — HOpMaNbHBIN TIEPUOJ] TOPTOB

102 — ayKIMOH 3aKpbITHS

106 — ayKImoH KpYITHBIX TAaKETOB

107 — AuCKpeTHBIN ayKIIHOH

119 — ayKIMOH OTKPBITHS

120 — nepuoa TOProB 10 LeHe ayKIMOHA 3aKPBITHS

WneHTudukaTop TOProBoi ceccruu, Ha KOTOPOM TOPTYETCs
(UHAHCOBBI HHCTPYMEHT. VICrONB3yeTcss A yKa3aHHs
pexxuma ToproB SECBOARD.

[MpumMeuanue: GUHAHCOBBIH HHCTPYMEHT ¢ KogoM SecCode
MOJKET OBITh JOCTYIICH [JIsl TOPTOB B Pa3HBIX PEKUMax. Bel
JIOJDKHBI paccMaTpuBath kombunanuio Symbol (55) +
Tradingsessionld (336) kak OTAeTbHBINA HHCTPYMEHT C
OTICIBHBIMHI KOTHPOBKAMH K TaOIIHI[AMH CEIOK U 3asBOK.

Yka3pIBaeT nepuoj] TOproB

Konx neprosa He onpeeneH nepen Ha4ajaoM TOProB U
MOCJIe UX OKOHYAHHUS

[lepekmoueHne  MEXAy  NEPUOJAMH  OOBIYHO
MPOMCXOIUT C KPATKOBPEMEHHBIM IIEPEKIIOUYCHUEM
ToproBoro craryca B coctosHue Her Topros, B
KOTOpPOM KOJI eproa He onpezaeneH (625=NA)
[opsitok CMEHBI MEPUOJOB TOPTrOB U PACIHCAHHUEC
ompezensercs I[lpaBunamu TOPTOB M PHIHOYHBIMH
YCIOBUSIMH

Yka3bIBaeT TOPrOBBII CTaTyC UHCTPYMEHTA

IIpumevanus:

[epepriB B TOprax o0o3HawaeTcs kak 326=2 u
uaeHTuUKaTOp mepuojia B moje 625

Crarycsl Het Topros u Topru 3akpbIThl 03HA4atOT
pa3HbIe TEXHOIOTHYECKHE COCTOSHUS TOPTOB 110
nHCTpyMeHTY. OJHaKo, 002 3TH CTaTyca 03HAYaIOT
3arpeT TOProBHIX ONEPaIiii, TOITOMY UM
MIPUCBAaNBAIOTCS OIMHAKOBBIC 3HAYSHUS MO 326.



5509 Auctionlndicator H | Boolean Y' (da); WuaukaTop HHOOPMHUPYIOIIHA, YTO IO JAHHOMY HHCTPYMEHTY
'N' (Her). MIPOBOJIUTCS AyKIIMOH IIEPBUYHOTO pa3MemieHus. B HacTosmee
BpeMsI JaHHBIE ayKIIMOHOB IIEPBUYHOTO pa3MEIICHUS He
MyOJIMKYIOTCS B IOTOKAX.
IIpumevanus:
. 5509=N p715 BCcex TUIOB ayKIIMOHOB, KPOME ayKIIMOHA
MEPBUYHOTO Pa3MEIICHHSI.
. Boolean 3nauenus mepenarorcst B FAST coobrmernsix
kak aeonynble nenbe: O mt N 1 g Y

4.3.3 Trading Session Status (h)

Table 13
£
2
= JonycTuMble 3HAYEHUS IIpumeuanue
==
<Standard Message Header> O ‘ Tumn coobuienus = 'h'
336 TradingSessionID = O String Wnentnduxarop Toprosoii ceccun. [Tone comepxut
UACHTU(PUKATOP PHIHKA.
340 TradSesStatus o int ‘100° (Coenunenune c MOEX ycranoBieHo); Craryc ToproBoii ceccnu. UH(opMUpYeT 0 COCTOSIHUT
101° (Coenunenne ¢ MOEX notepsHo); noakarogenus cepsepa MOEX Market Data Multicast
‘102’ (CoeMHEHHE BOCCTAHOBJIEHO, /CHCTEMA FIX/FAST Platform k ToproBoit cucreme GUpIKH.
HE Iepe3alrycKaach); [Ipumeyanue: noxydeHne BEChbMa MaJlOBEPOSTHOTO
‘103’ (CoennHEHHE BOCCTAHOBJIEHO, TOPrOBast coobmierns 340=103 o3HauaeT, YTO TOProBasi CHCTEMa ObLIA
cUcTeMa Tepe3alycKaiach) nepe3anyuieHa ¢ MoJHON MOTeper MPeIblIyIIero COCTOSHUSI.
BrI TOMKHBI yIAIHATE BCE MOJTyYCHHBIC JaHHBIC U HAYaTh
MPOLIEAYPY MX MOJYYESHUsI C CaMOT0 Hayvaa.

58 Text H String TekcToBas cTpoka B cBOOOAHOM opmare. Moxer
UCIIOJIb30BATHCS JIIsl KOMMEHTAPHUEB, JOTOTHUTEILHOM
uH(pOPMAIINYU KACAIOMIEHCS MTOIKITIOYEHUS] K KOHKPETHOMY
peiaky MOEX.




4.3.4 Market Data Request (V)
Table 14

Jonycrumble 3HAYECHHUS IIpumeuyanue

)
=
>
=
=
]

==

<Standard Message Header> (0] Tumn coobmienus = V'

1180 ApplID H String OLR, TLR, MSR, ISF Wnentndukarop UDP-noroka.

1182 ApplBegSegNum | H SegNum ITopsiaKoBEIi HOMEpP MEPBOTO 3aIPAINBACMOTO COOOIIECHHS.

1183 ApplEndSegNum | H SeqNum ITopsinxoBEI HOMEp IMOCIEIHETO 3ampamuBacMoro coodmeHus. Ecmu 3ampoc Ha

onHo coobmenne, To ApplBegSeqNum(1182) = ApplEndSeqNum(1183). Ecimu
3ampoc Ha Bce coollueHus (HO He Goyiee MaKCHMAaJbHOTO YHCIA MEepPechUIaeMBIX
coolmieHnii) mocne ompenenaeHHoro coobmenus, to AppIEndSeqNum(1183) =
‘0’(6ECKOHEYHOCTS).

4.3.5 Market Data - Snapshot/Full Refresh (W)

Table 15
2]
=
2
= JonycTuMble 3HAYEHUS IMpumeuanue
=
<Standard Message Header> (0] Tun coobmenus = 'W'
83 RptSeq o int Homep obHoBnenus unctpymenta. CoorBercTByer RptSeq(83)

B nocneHeM coobuennn Market Data - Incremental Refresh
(X), xoTopoe 6BUIO OMyOIUKOBAHO K MOMEHTY (hOPMHUPOBAHHS
CHEIIIIOTA [10 HHCTPYMEHTY.




369

340

58

893

7944

LastMsgSegNumPro
cessed

TradSesStatus

Symbol

LastFragment

RouteFirst

H

(0]

H

H

SeqNum

int

String

Boolean

Boolean

‘100’ (Coennnenne ¢ MOEX ycranoBneHO);
‘101’ (Coenunenune ¢ MOEX notepsiHO);
‘102’ (CoennHeHHE BOCCTAHOBJIEHO, TOPTOBasI
cHcTeMa He TIepe3alryCcKaiach);

‘103’ (CoennHeHHE BOCCTAHOBICHO, TOPTOBAS
cucTeMa Mepe3annycKanach).

‘Y’  (Ilocnmemnee  cooOuieHHe,  CHAIIIOT
chopMHpOBaH);

‘N’ (CooOmieHre He MoCleaHee, CHAMIIOT CIe
He c(hOpPMHUPOBaH).

‘Y’ (oT™MedaeT nepBoe cooOIIeHe B
CHENILOTE 110 JaHHOMY HHCTPYMEHTY)
‘N’ (He sIBIsIETCS TIEPBBIM COOOTIIEHHEM B
CHENILOTE 110 JaHHOMY HHCTPYMEHTY)

3nayenue, coorBercTByromee MsgSeqNum(34) u3 mocienHero
coobmennst Market Data - Incremental Refresh (X), xoropoe
OBUIO TIONMY4YeHO M 00paboTaHO K MOMEHTY (DOpMHpPOBaHHS
CHEIIIIOTA [0 JAHHOMY HHCTPYMEHTY.

[lpumMeyanue: I PasHBIX HHCTPYMEHTOB 3HAYCHHE 3TOrO
HOJIT MOXKET OBITH PasHBIM BHYTPH OJHOTO M TOTO K€ IMKIA
MyOJMKAIUK CHEIIIIOTOB.

Cratyc coenunenns ¢ Toprosoit cucremoit. Madopmupyer o
cocrosiHuu moakaroueHus cepeepa MOEX Market Data
Multicast FIX/FAST Platform k Topropoii cucreme GUpIKH.
[TpuMeyaHue: OMyYeHUE BECbMa MaJIOBEPOSTHOIO COOOIICHUS
340=103 o3HauaeT, 4TO TOProBas CUCTeMa OblIa
nepe3aIymieHa ¢ NOJHON NoTepei NpenbIyero COCTOSHHUS.
Bri JOJDKHBI YIAJIUTh BCC MOJIYYCHHBIC JaHHBIC U HAYaTh
NPOLIEAYPY MX MOJYYESHUsI C CaMOro Haydana.

Kop/ab0peBuatypa neHHou Oymaru. B ero kauectse
HCIIONB3YETCS BHYTPEHHUI HACHTH(GUKATOP (HHHAHCOBOTO
unctpymerra Ha MOEX (SECCODE).

[MpumMeyanue: GUHAHCOBBIM HHCTPYMEHT ¢ KojgoM SecCode
MO’KET OBITh JOCTYIIEH ISl TOPTOB B PA3HBIX PEKUMaX. BoI
JIOJDKHBI paccMaTpuBarh komouHanuio Symbol (55) +
Tradingsessionld (336) kak OTeIbHbIi HHCTPYMEHT C
OT/IENILHBIMHI KOTHPOBKAMH U TAOJIUIIAMHA CIEIIOK U 3asBOK.

WnankaTop, MOKa3bIBAIONIMKA, SBISETCS JIM  CcOOOIIeHHE
MOCIEAHNM B CEpUH, KOTOpas (OPMUPYET CHAMIIOT TIO
JTAaHHOMY UHCTPYMEHTY.

Boolean 3nauenust mepenmatorcs B FAST cooOmieHnsx kak
meonuHble ienble: O mma Nu 1l g Y

Wuukatop nepBoro cooOIIeHNs B TPYIIIE COOOIICHNUH,
(OpPMHUPYIOIIMX CHAIIIOT 110 HHCTPYMEHTY.



1682

5509

451

336

MDSecurityTrading
Status

AuctionIndicator

NetChgPrevDay

TradingSessionlD

H

H

H

H

int

Boolean

PriceOffset

String

18— Her Topros

118— mepuox OTKPBITHS

18— Topru 3aKpHITEL

103- nepuon 3aKpBITHA

2— TIepepsIB B TOPrax

17— HOpMaJBHEIA IEPUO]T TOPTOB
102— ayKnuoH 3aKpBITHS

106- ayknnoH KpyMHBIX ITAKETOB
107- 1uCKpETHBIH ayKIIMOH

119- aykIyoH OTKPBITHS

120- nepuox TOProB Io IeHe ayKIHOHa
3aKPBITHS

Y (da)
‘N’ (Her)

CocTosiHIE TOPTOB 10 UHCTPYMEHTY.
[Ipumeuanus:
*  MepepsiB B TOprax o0o3Havyaercs kak 1682=2 u
HUACHTU(PHUKATOP IepHoa B moie 625.

* IlepeximodyeHne MEXAY IIEPHOAAMH OOBITHO
MIPOUCXOIUT C KPATKOBPEMEHHBIM MEPEKITIOYCHHEM
Toprosoro craryca B coctossaue Het Topros, B
KOTOPOM KOJI Tieproa He onpeneneH (625=NA)

* [lopsimok cMEHBI IEPUOIOB TOPTOB U pacCIUCAHKE
ompenensercs [IpaBuiaMu TOPrOB B PHIHOYHBIMHA
YCIIOBUAMH

*  Crarycel Het Topros u Topru 3akpbIThl 03HA4alOT
pa3Hble TEXHOJOTHUECKHE COCTOSHUS TOPTOB TI0
uHCTpyMeHTy. OHaK0, 00a 3TH CTaTyca 03HAYAIOT
3aIlpeT TOPTOBBIX OMEPAITHii, TOITOMY UM
MIPUCBANBAOTCS] OJAUHAKOBBIE 3HAYEHUS MO 326.

Wuaukatop nHGOPMUPYIOIIUH, YTO 1O TAHHOMY HHCTPYMEHTY
MIPOBOAUTCS ayKIMOH NEPBUYHOTO pa3MelleHus. B Hacrosiee
BpeMsI JaHHbIE ayKIIMOHOB MEPBUYHOTO pa3MeIeHUs He
MyOJTUKYIOTCS] B TIOTOKAX.
IIpumeuanusi:
. 5509=N 17151 Bcex TUIOB ayKIIMOHOB, KPOME ayKI[MOHA
MIEPBUYHOTO pa3MeIeHUs
. Boolean 3nauenus nepegarotcs B FAST coobmenusix
Kak aBouuHble 1eanpie: 0 st Nu 1 js Y

H3MeHeHre IEHBI MOCIEIHEN CHENKH 0 OTHOIICHHIO K IICHE
MOCJIEAHEN CASNKH MPEABIAYIIETO TOPTOBOTO JIHS.
Unentuduxarop pexxuma ropro SECBOARD

[Mpumevanue: (UHAHCOBBII HWHCTPYMEHT MOXET  OBITH
JIOCTYTIIEH I TOPTOB B Pa3HBIX peXHMax. BBl JOHKHBI
paccMarpuBats komOuHaro Symbol (55) + Tradingsessionld
(336) xak OTHENBHBIH HWHCTPYMEHT C  OTICIBHBIMH
KOTHUPOBKAMHU U TAOJIUIIAMH CIIETIOK U 3asIBOK.



779

268
=>269

LastUpdateTime

NoMDEntries
MDEntryType

H

o
o

ulnt64

NuminGroup
char

‘0’ (KoTupoBKH Ha MOKYIIKY);

‘1’ (KoTHpOBKH Ha TIPOJIAKY);

‘2’ (Mudopmanus mo nocieHe cuenke);
‘3’ (CIMCOK HHIEKCOB);

‘4’ (leHa OTKpHITHS/TICHA TIEPBOI CIACIKN);

‘5’ (UeHa 3aKkpbITHs/IIEHA TTOCTICTHEH CACTKA

MPEABIAYIIETO THS);

‘7’ (MakcumanbHas [eHa CIETIKH);

‘8’ (MuHMMaITbHAS IICHA CIIEIIKH);

‘9’ (CpenHEB3BEIIICHHBIC IICHBI);

‘A’ ([lucobanamnc);

‘B’ (OOBeMBI cIIeNoK);

)’ (Ilycroii cHAMIIOT);

‘N’ (MakcuMmanbHas IIeHa CIIpoca B TEUCHUE
CEeCCHN);

‘O’ (MuHMMaIBHAS [IeHA MPEII0KEeHUS B
TEUEHHUE CECCHN);

‘Q’ (PacueTHas IICHA ayKIIMOHA);

‘W’ (LleHa ayKIIMOHA OTKPBITHS/3aKPBITHS);
‘¢’ (OGBEM ayKIMOHA OTKPBITHS/3aKPBITHSN);
‘e’ (3ampet HeoOeCTIeUEeHHBIX TOPTOB)

‘f” (PeiHOYHAs 3asBKa B ayKIIMOH OTKPHITHS/
3aKPBITHS, HA IOKYIIKY);

‘g’ (PrrHOYHAS 3a5BKA B ayKIIMOH

B motoxe MSS: BpeMst mociiefHeH UCTIOTHEHHOH TPaH3aKIIAN
TOPTOBOM CHCTEMBI, JIJIsI KOTOPOTO IyOIUKYETCS COOOIICHHE.
®opmar ganueix - YYMMDDHHMMSSuuuuuU, ¢ nocrostHHOM
JuHOW 18 3HaKOB, re VY — aBe Miaamme mudpsl roga (17 ms
2017r.), MM — Homep mecsma, DD — momep mus, HH — Homep
Jaca, MM — HOMEp MUHYTHL, SS — HOMep CeKyH/bI, UUUUUU —
JIpoOHast 4acTh CEKYH/IbI, OKPYTJICHHAs JO MEUKpOceKyH 1. Bee
9aCTH I0JI IMEIOT YKa3aHHYIO B ITa0I0HE
yYMMDDHHMMSSuUuUUUU JyiiHy ¥ JOTIOTHSFOTCS HYIISIMH
IIPU HEOOXOJUMOCTH.

KonnuectBo snementoB B rpynmne MDENtryTypes.

THI pIHOYHBIX JaHHBIX.
[Ipumeuanus:

* Hanuyue pa3nuyHBIX THIIOB JaHHBIX OIPEIENSeTCs
[TpaBuIaMy TOProB U 3aBHCHUT OT PEKUMa TOPTOB U
PBIHKA.

*  Pa3nmuHble KaHAJIBI BEIIaHUS UMEIOT II0AMHO)KECTBA
3HAYEHUW THUIA JaHHBIX U3 9TOTO CIHCKa

* Empty Book (269=J) o3Hauaer, 4T0 0 HHCTPYMEHTY
OTCYTCTBYIOT KaKHe-JIN0O JaHHBIE. DTO COOOIIEHHE
MOXeET OBITh NOJTy4eHO Oe3 yKa3zaHus Koja
HHCTPYMEHTA U peXrMa (110 BceMy PhIHKY). B aToM
CiTydyae BBI I0JDKHBI YAINTH BCE HAKOIUICHHBIE
JTaHHBIC W HA4aTh [IPOLEAYPY HEPBHIHOTO
TOJKITIOYEHHS.

®  CMBbICI HEKOTOPBIX THIIOB JAHHBIX 3aBHCHUT OT THIIA
pBIHKA ((POHITOBBIN HITH BaTFOTHBIH)

¢ [leperoBopHbIE PEKHUMBI TOPIOB HE COAEPHKAT AAHHBIX
00 aKTHBHBIX 3asIBKaX

* HaGop 3HaueHMH 3TOTO MOJISI MOYKET PACIIUPSITHCS IPU
O0OHOBIICHHUAX TOPTOBOH CHCTEMBI.

* PekomeHnpayetcs pa3pabaTbiBaTh KO TaK, YTOOBI
HEW3BECTHBIE 3HAYCHUSI 9TOTO IO U MPUBS3aHHBIE K
HHUM JIpDYTHU€ OISl NTHOPMUPOBAIKCH B KOJIE 10 T€X



=>278

MDEntryID

H

String

OTKPBITHSA/3aKPBITHS, Ha TIPOJIAKY);

‘i’ (Cnpoc ceccun);

‘> (IlpetO’KEHUE CECCUH);

‘h’ (Llena npeaTOpProBOro nepuoa);

‘k’ (Ilena mocIeTOPTOBOTO MEPHOIA);

‘I’ (PpiHOYHAS 1ieHa 2); J{1Isl BaTIOTHOTO PHIHKA
—IIeHa BaIIOTHOTO (DUKCHHTIA, pacCUNTaHHAs 32
mepron 11:59-12:00 MOCKOBCKOTO BpeMEeHH
‘m’ (PerHO9HAs 1IeHa); /)11 BaIFOTHOTO PHIHKA
— [IeHa BAJIIOTHOTO (DKCHHTa)

‘0’ (OdumuanpHast eHa OTKPHITHS);

‘P’ (OdumumanpHast TeKymas neHa);

‘g’ (IIpu3HaBaeMas KOTUPOBKa); Jlns
BaJIIOTHOTO PHIHKA — MEXIyHapOHasl LieHa
BaIIOTHOTO (DUKCHHTA

‘r’ (OdunmanpHas IeHa 3aKPBITHSA);

‘v’ (CoBOKYIHBIH CIIPOC);

‘W’ (CoBOKYITHOE TIPEIIOKEHNUE);

‘s’ (ena ayknuoHa KPYIMHBIMHA ITAKETAMH);
X’ (O6BeM ayKIMOHA KPYIHBIMH TaKETaMH);
‘y’ (HakomieHHBIH KyIOHHBIN T0XO0J Ha AATy
pacyeToB, B pyOJIsiX, B IEpecUeTe Ha EANHHILY
(hHMHAHCOBOTO HHCTPYMEHTA)

"' (dropanus);

'z' (Bce cenku/CnucoK 00e3TMIeHHBIX
CHEIIOK);

TI0p, IIOKA OH HE OyZET afanTHPOBaH K HOBBIM THIIAM
JaHHBIX
*  Hupexchl myonukyroTes B kanane MSS/MSR

*  JlaHHBIC IPEBIAYIIETO JHS 0003HAYAFOTCS HATUUUEM
oyt 286

Unentuduxarop smementa MDENtry.
IIpumeuanusi:
* Jlns xaHana caenok (269=z) 3To moje COmepKUT
CTPOKY ¢ OMP>KEBBIM HOMEPOM C/IEIKH
* Jlns xaHama 3asBOK, 3TO [0JIE COAEPIKUT CTPOKY
HACHTUHUKATOPa COOOIIEHHUS O J00aBICHNH HOBOH
3as1BKH, KoTophlit HE cBsizaH ¢ Oup:keBbIM HOMEpOM
3asBKU B TaOJIHIIE 3a5BOK OUPXKH.

* 3HaveHus cuyeryuka MDENtrylD miist HOBBIX 3asBOK



=>270

=271

=>272

=>273

=> 625

MDEntryPx

MDEntrySize

MDEntryDate

MDEntryTime

TradingSessionSubl D

Price

Qty

UTCDateOnly
UTCTimeOnly

String

‘NA’ — HeT Topros

‘O’ — nepuoJI OTKPBITHS

‘C’ — mepHo 3aKpbITUS

‘N’ — HopMaITEHBII TIEPHOA TOPTOB

‘L’ — ayKIMOH 3aKpBITUS

‘I’ — DUCKpEeTHBIH ayKIIHOH

‘D’ — ayKIIMOH KPYIHBIX NTAKETOB

‘E’ — mepuo1 TOProB IO IEeHe

AyKIOHA 3aKPBITHS

‘S’ — ayKIMOH OTKPBITHS

‘A’ - Aykimon: ®@aza coopa 3asaBOK

‘@’ - Aykinon: Daza 3aKIFOUeHUs CAETOK
‘b’ - Aykumon: ®aza GpopmupoBaHus peecTpa.
3asBKM 3a0JIOKMPOBAHEI.

BCET/Ia YBEIMYUBAIOTCA, HO HE003aTeNbHO Ha
eIMHUILY.

[lena o9meMeHTa  PBIHOYHBIX  JAHHBIX  (COOTBETCTBYET
33JJAHHOMY THUIYy pPBIHOYHBIX MaHHBIX M OTHOCHTCS K
Tekymemy aiaementy MDENtry).

[Tone ycmoBHO o6s13atenpHOe, eciiu MDENtryType (269) He
sisiercst oqaum u3 (‘A 'B', 'J").

KonmuecTBo min 00beM 211eMeHTa PHIHOYHBIX JIaHHBIX
(COOTBETCTBYET 3a/JaHHOMY THITYy PHIHOYHBIX JJTaHHBIX U
OTHOCHTCS K Tekymemy anemernty MDENtry). ITone ycmoBHO
obs3atenpHoe, ecniu MDUpdateAction (279) =

New (0) u MDEntryType (269) siBnsiercst ogaum u3 ('0', '1', 2",
‘A’,'BY QP g, VL W),

[pumewanue: i 269="A’, ° B’ 310 mosne BEIpakeHO B
KOJIMYECTBE EAMHUI (PMHAHCOBOTO HHCTpYMEHTA. [lyist npyrux
THUIIOB JAHHBIX ATO I10JI€ BBIPAXKEHO B KOJIUYECTBE JIOTOB.
Jara, KoTopast OTHOCHTCS K JAHHOMY 3JIEMEHTY PBIHOYHBIX
JIAHHBIX.

Bpemsi, KOTopoe OTHOCHTCS K JAHHOMY JIEMEHTY PBIHOYHBIX
JIAHHBIX.

Vka3beIBaeT nepuoa Topros

JI71st ”HKpEeMEHTaIbHBIX OOHOBICHUH U CHAMIIIOTOB MEPHOJT
TOPrOB YKa3bIBACT HA MEPHO/I, B KOTOPBINA MPOH30IILIO COOBITHE
JUTSL TAaHHOTO 3JIEMEHTA, @ HE Ha TeKYIUNA TOPTOBbIM MEPUOI.



=>276

=> 277

=> 286

=>40

=> 236
=>64

=44
=> 423

=>5154

=> 5292

=> 5293

QuoteCondition

TradeCondition

OpenCloseSettlFlag

OrdType

Yield
SettlDate

Price
PriceType

CXFlag

BidMarketSize

AskMarketSize

H*

MultipleValueStri
ng
MultipleValueStri
ng

MultipleValueStri
ng
Char

Percentage
LocalMktDate

Price

int
Boolean

Int

Int

‘C’ (Hamryumas miena)

‘C’ (PacuetsI o cuenke
OCYIIECTBIISIIOTCS B JICHb 3aKJIIOYEHHS
CICIIKH)

‘)’ (PacuetsI o crenke
OCYIIECTBIISIFOTCS Ha CIICTYIOIINI
JICHB MOCJIC 3aKITIOYCHUSI C/ICIKH)

‘R’ (lena oTKpHITHS)

‘AJ’ (OdunmansHas 1ieHa 3aKPBITHS);
‘98’ (MuHUMATBHOE 3HAUCHHE);

‘99’ (MakcuManbHOE 3HAYCHUC)

‘4’ ([lanHbIC IPEBIAYIIETO TOPrOBOTO JIHS)

‘1’ (PpiHOYHAS)

‘1’ mpouenTsl ctaBku PEITO

Y' ()
'N' (Het)

CHHCcOK  yCIIOBHHl, KOTOpBIE XapaKTePHU3YIOT
YCIIOBHA MEXIy COOOH pazaeneHsl mpooeam.

KOTHUPOBKY,

Y coBUsL, KOTOPBIE XapaKTEPU3UPYIOT CAEIKY MM PHIHOYHEIC
JIaHHBIE, KOTOPBIE PACCUMTHIBAIOTCS Ha 0a3e CIIeNIKH, YCIOBUS
MEXIy COOOH pa3esieHbl IPOOeIaMu.

®nar, KOTOPHIi HACHTHHUIUPYET THI HIEMEHTA PHIHOYHBIX
JAaHHBIX.

Tun 3asBku. Mcmomnp3yercs eciiu MDENtryType (269) = °f <, °g’
[IprMedanue: PHIHOYHBIC B ayKIHOH 3asBKH aKTHBUPYIOTCS U
NyOJIMKYIOTCS [OCHE Hayaja ayKOuoHa 3akpbitusi. CHenku
AyKIHOHA 3aKII0YAIOTCS TI0 €T0 OKOHYaHHH.

JloxomHoCTh, paccunTanHas no 1ieae MDENtryPx (270).

JHarta pacueroB no cuenke (SettlementDate) 8 YYYYMMDD
thopmare [Mpumeyanust:
J1J1s1 OOBIYHBIX CIIETIOK — JIaTa PacueToB

Hnsa cnenox PEINIO — nata pacdeTroB mepBOM YacTH CAEIKH
PEIIO

Craska PEIIO mns caenox PETIO

Vka3eiBaeT Ha Tun neHsl (ctaBka PEIIO B mponenTax) mis caemok
PEIIO.

3anpet HeoOeceueHHBIX TOPTOB (269="¢")

CyMMapHbIii 00beM PHIHOYHBIX 3a5BOK B AyKIIMOHE 3aKPBITHS
Ha MOKYINKY [0 OXHIaeMOH LIeHE ayKI[MOHA, BHIPaKCHHBIH B
€AMHUIAX MHCTPYMEHTA.

CyMMapHbIif 00be€M PBIHOYHBIX 3aBOK B AyKIIMOHE 3aKPBITHS
Ha MPOJaXy, BEIPAKCHHBIN B €AMHUIIAX MHCTPYMEHTA.



=> 5384 AccruedlInterestAmt H Amt O0BbeM HAaKOIIIGHHOTO KYIIOHHOTO J0XO0/Ia.

=> 5459 SettIType H Char Kon pacueros o caenkam (269=z)

=> 5510 ChgFromWAPrice H PriceOffset l3veneHne  meHBl  CAENKH IO CPaBHEHUIO co
CPENHEB3BEIIECHHOMN LIEHON NPEbIYIIEr0 TOPTOBOTO AHS

=> 5558 BuyBackPx H Price st cenok PEITO — cymma caenku PETIO (269=z).

=> 5559 BuyBackDate H LocalMktDate st cienox PEITO — nara BTopo#t gactu caenku PETIO
(269=z).

=> 5677 Repo2Px H Price s caenok PEIO — cymma Bropoit wactu caenku PEIIO
(269=2).

=>5791 TotalVolume H Amt O0BEM  JIEHEXKHBIX CPEJNCTB. Hcnone3yercs  eciu
MDEntryType (269)="f", ‘g’
PBIHOYHBIC B ayKIIHOH OTKPBITHS/3aKPBITHS 3asIBKH HA MOKYITKY
B KauecTBe 00bEMa YKa3bIBAIOT CYMMY ICHEKHBIX CPEICTB.
3agBKM JApPYroro THNA COJEP)KAT KOJNUYECTBO JIOTOB
TOPI'yeMOr0 HHCTPYMEHTA.

=> 5902 EffectiveTime H UTSTimestamp Bpems axtuBanmu 3asgBKH. 3asBKM W YpPOBHU IIEHBl B
KOTUPOBKAx, A KOTOPBIX HE HACTylujIa aKTUBalusd, HE
y4acTBYIOT B TOPIax.

=> 9820 StartTime H UTSTimestamp Bpemsi crapra ayknuona. Mcmome3dyeTcs Uil ayKIMOHOB
KPYIHBIX MAKETOB M AUCKPETHBIX ayKI[HOHOB.

=>6139 TotaNumOfTrades H int OO0mee KOJMMYECTBO CHAEJTOK, 3aKIFOYCHHBIX Ha IMPOTSHKCHUH
TOPTOBOT'O JTHA.

=> 6143 TradeValue H Amt OOBEM COBEPIEHHBIX CIENOK.

=>7017 Volumelndicator H char '0'(Her 3as1BOK) Nuaukatop 06beMa 3assBOK KPYITHBIMH MaKETaMH.

'l' (O6beM 3asBOK HE TPEBBINIACT MOPOTOBOM
BETUIHHBI N*)

2" (O0beM 3asiBOK NPEBBIIIACT ITOPOTOBYIO
BenmunHy N*)

‘3’ (Ectb 3as1BKH)

Hcnonb3yeres korna MDEntryTyp 269=v nu 269=w.

N* (mepemeHHOE) - BeIMYMHA WHIUKATOpA OMPEIEISIEeTCS
OupiKei.




=>9168

OfferNbOr

int

KonmaecTBo 3asBOK Ha MPOJaKy B OUEPEAH.

=>9169

BidNbOr

e

int

KomnmuecTBo 3asBOK Ha HOKYTIKY B OYEPEIH.

=>0412

OrigTime

int

O003HavaeT BpeMs 3aIlMCH TPAH3aKIIMK B TOPTOBOI CHCTEME B
MHKPOCEKyH/aX (OTHOCHTEIHHO BPEMEHH B IEJBIX CEKYHJaX,
YKa3aHHOTO B noje 273).

JUis TONydYeHHs BPEMEHH COOBITHS C MHKPOCEKYHIHOMN
TOYHOCTBIO JaHHOE 3HAYCHHE MOXKET OBITh J00aBICHO K
3HAYEHUIO Tara 273.

[Tore mocTymHO B KaHANAX CACIOK U 3asBOK.

=>10504

OrderSide

char

HaHpaBJ’IeHHOCTL aneCCPIBHOﬁ 3asBKHU, BBI3BaBIICH CICIKY

=>1080

RefOrderID

char

B motokax TLR u TLS: MDEntrylD maccuBHO# 3asBKH 3TOM
caenku B moroke OLR.

=> 10505

OrderStatus

char

'O' (AKkTHBHas);

'T' (Bpems akTHBanMM HE HACTYIIHJIIO).

Texymuii craTyc 3asBKU. 3asBKH CO CTaTyCOM T HEaKTUBHBI U
HE y4acTBYIOT B TOprax.

=> 10509

MinCurrPx

Price

MuHuMmanbHas U3 AByX LeH: OdunuanbHON TeKyIel HEeHbl 1
LIEHBI MTOCIIEHEH CIENIKH, BOIIEANIEH B PacuéT opHUINaIbHON
TeKymel IeHbl. VMcnoib3yeTcss A ONpenesiCHUs YCIOBHN
3anpera KOPOTKUX MPOJAXK.

=> 10510

MinCurrPxChgTime

UTCTimeOnly

Bpemst u3sMeHeHrnss MUHUMAIbHON TEKYLIEH 1IEHBI.

4.3.6 Market Data - Incremental Refresh (X)

[Mpumeyanust 06 06paboTKe OOHOBIEHUH:

[Ty6nukanms 601pm10T0 06beMa OOHOBICHHUH B OTPAaHIMYEHHOM I10 TPa(UKy IMOTOKE BEIIaHUSI MOXKET 3aHATh HEKOTOPOE BPEMSI.




e  OOHOBJIEHUs MYOIMKYIOTCS HEOO0A3aTENBHO MO KaXKAOMY COOBITHIO B TOPTOBO#i crcTeMe. HekoTopble MpoMeXKyTOYHbIE COCTOSHUS ITPH OBICTPBIX
MOCIIEIOBATEIbHBIX U3MEHEHHSX TAHHBIX IO HHCTPYMEHTY MOTYT OBITh ITPOITYIICHBI B MOTOKaX CTATHUCTHKH pbiHKa (MSR) mu 3asiBok (OLR), u Gyayt
OIYOJIMKOBaHBI TOJIBKO UTOTOBEIE cocTosHUS. [ToTok cnenok (TLR) Bcerna comep>xut Bce 10OaBICHHUS HOBBIX CIEJIOK.

e B mortoke OLR He myGauKyOTCS 3asIBKH, BpeMs KH3HH KOTOPBIX paBHO Hyio: |0C, Market, FOK, 1 mogHOCTBIO YIOBIETBOPEHHBIE IIPH PErHCTpanui. B moToke
OLR Takxe MOTyT OBITh HE OITyOJIMKOBAHBI OOHOBJICHHS C TOOABICHUEM H yJAJICHUEM 3asBKH, €CITH €€ BPeMs €€ aKTUBHOT'O COCTOSIHHS HE TPEBbIIIACT
npubm3uTenbHO 100 MUKPOCEKYHI.

e Ilorok oOHOBIeHHIT cTaTucThKH phiaka (MSR) comepskut Bpems LastUpdateTime mocieiHelt HCOMHEHHOM TpaH3aKIIHKM TOPTOBOH CHCTEMBI, TIOCIIE KOTOPOit
MyOJIMKYyeTCsT I3MEHEHHUE TIOJICH TTOTOKA 10 CPABHEHHIO C TIPEIBIIYIIINM 00HOBIeHHEM . ["apanTupyetcs, uro ooHoBiIeHNs MSR ¢ LastUpdateTime pasubiM
MaKCHMAaJIbHOMY 3HA4eHUIO BpeMeHH B ToJsix 273 u 9412 o6HoBneHuit moTokoB OLR 1 TLR oTHOCATCS K pe3ynpTaTy OQHOTO U TOTO YK€ TTOCIIETHETO COOBITHSI.
[Ipu conocraienun nanubix motokoB MSR, OLR, TLR BBl MoOXeTe onpenennTh, Kakoe U3 OOHOBICHHI COCPKUT O0Jice HOBBIC TaHHBIC, CPABHUBAS BPEMs
BBIOOPKHM JIaHHBIX B 1ojie 779 noroka MSR ¢ Bpemenamu B mosisix 273 n 9412 norokoB OLR u TLR.

[Tpu MaccoBBIX COOBITUSX 110 OTJEIBLHOMY HHCTPYMEHTY IyOnKalysi OOHOBICHUS B MOTOKE M SR mpoucXoauT CTaTHCTHYECKH paHblIe, YeM IyOIuKalus oolee
00bemubIX naHHBIX B OLR 1 TLR B 6osbuinacTBe ciiydaeB. OHAKO, ONIepeKeHe He rapanTupyetcs. Vcnonb3oBanue moist LastUpdateTime mo3Bossiet ¢
YBEPEHHOCTBHIO OOHAPYKUTh ONEPEIKEHNE U MCIO0JIb30BaTh JaHHble MSR 111 peaBapuTeIbHOM OLIEHKH COCTOSIHUSI KHUTH aKTUBHBIX 3a51BOK, HE JIOKH/IAsICh
myOIMKaKU e U3MCHCHUI.

Hanpuwmep, BoI moyuninu ooHOBIeHHE MSR ¢ Bpemenem 779=170125080709000030 ¢ yBennaeHneM TydIeii EHB! IPOIaKH Ha 5 IIaroB IEHBI. Y Bac UMEeTCs
OoJee paHHEE COCTOSHUE KHUTH 3asiBOK 1ist BpeMern 273=2017-01-25 08:07:08 u 9412=999900.

J1J1s OLICHKH HOBOT'O COCTOSIHUS KHUTH aKTUBHBIX 3asIBOK KO BpeMenu 273=2017-01-25 08:07:09 u 9412=30 BbI MOKETE yIAIUTH BCE 3asBKH Ha MPOJaKy C IICHOH
HIDKE HOBOM JTydIleH [IeHbl. DTa OLEHKa MOXKET OBITh CKOPPEKTHPOBaHA MO3/1HEeE NPH noxydeHnn coodmiennst OLR ¢ n3MeHeHusIMI criMcKa aKTHBHBIX 3asBOK.
OO0mmit 00beM, YUCIIO CIETIOK U MTapaMeTphl OCIeIHEH CJICJIKN 110 HHCTPYMEHTY TaK)Ke MOTYT OBITh ITPEABAPUTEIILHO OILIEHEHBI IO 0OHOBIIEHNUIO ToToKa MSR,
€CII OHO OTHOCHTCSI K OoJiee o3 JHEMY BPEMEHH B 1ojie 779, yeM BpeMst ociieiHel cesku B motoke TLR.

e Jlns KaHAIOB BELIAHWS, JOMYCKAIOIMX I00aBIEHHS, W3MEHEHMS W yIAJCHUs JAHHBIX (3asBKHM) KOPPEKTHOE COCTOSHHME Habopa MaHHBIX JOCTHraeTcsl MOCIe
OKOHYaHHMs 00pabOTKH BCEX 3JIEMEHTOB MOBTOPSIOIINXCS TPYIII B COOOIIEHHH.

e  Pasmep FAST cooOwenus orpanudeH Bennunnoid MTU size, tekymee orpanndenue coctapisier 1300 6ait. [yt MaccOBBIX OOHOBIICHHUIA, 3TO OrpaHMYCHHE MOXKET
MIPUBONTH K ITyOJIMKANY N3MEHEHHH, BEI3BAHHBIX OJJHUM COOBITHEM, B HECKOJIBKUX COOOMICHUSX MOIPS.

e B xanaie my0iMKanuu CIeI0K HE MOXeT ObITh 0O0HOBeHHe Tuiia Change wiu Delete
Table 16

HOHyCTl/leIe SHAYCHUA ]'[pumeqalme

)
=
>
=
=
<
=

<Standard Message Header> (0] Tumn coobuienus = X'




779

LastUpdateTime

ulnt64

B motoxe MSR: Bpems mocienHeil HCTIOTHEHHON TPaH3aKIHH
TOPTOBOW CHCTEMBI, I KOTOPOTO BEIOMPAIOTCS M3MEHEHUS B
CPaBHCHHH C COCTOSTHHEM JIJIsI IPEIBIAYIIETO OOHOBIICHUSI.
[Ipu conocrasienuu nanubix notokoB MSR, OLR, TLR BsI
MOJKETE OTIPENICIINTh, KaKOe M3 OOHOBICHUH COMEPKUT Ooee
HOBBIC JTAaHHBIC, CPABHUBAS BPEMsI BBIOOPKH JaHHBIX B MOJIC
779 noroka MSR ¢ Bpemenamu B mosisix 273 u 9412 notokos
OLRu TLR.

®opwmar ganabx - YYMMDDHHMMSSuuuuuy, ¢
MOCTOSIHHOM JyTMHOM 18 3HaKoB, e Yy — ABe MIIaAIIne
uudpst roga (17 ms 2017r.), MM — HOMep mecsa, DD —
HOMep nHA, HH — HOMep waca, mm — HOMep MUHYTHI, SS —
HOMEDP CeKyH IbI, UUUUUU — ApoOHast 9acTh CEKYH/IbI,
OKpYTJICHHAs 0 MUKPOCCKYH/I. Bee yacTu mosist uMeroT
ykazaHHy!o B mabdione YYMMDDHHmMmMSSuuuuuu mmuny n
JIOTIONTHSIOTCS HYJISIMH TTPH HEOOXOTUMOCTH.

268

NoMDEntries

NumInGroup

KommgectBo amementos B rpymme MDENtryTypes.

=> 279

MDUpdateAction

ulnt

‘0’ (1obaBuTh)
‘1’ (U3meHuTh)
2’ (Y manuts)

JlelicTBue, KOTOpOE HY)KHO BBIIIOJIHHUTH INPH OOHOBJICHUH
9JIEMEHTA PIHOYHBIX JJaHHBIX.




=>269

MDEntryType

v

char

‘0’ (KoTrpoBKH Ha TIOKYTIKY);

‘1’ (KoTpoBKH Ha IPOJIAKY);

‘2’ (Mudopmanus 1o nocneHe cuenke);
‘3’ (Crircox MHICKCOB);

‘4’ (lena OTKpHITHS/IICHA TIEPBOI1 CACTIKN);
‘5’ (LleHa 3aKkphITHs/IICHA TOCTICTHEH CACTKU
MIPEIBIAYIIETO THA);

‘7’ (MakcumaJibHas [IeHa CIETIKH);

‘8> (MuHNMAbHAS IICHA CICTIKH);

‘9’ (CpenHEB3BELICHHEIC IICHEI);

‘A’ (Iucbananc);,

‘B’ (O6BeMBI CeTIoK);

‘)’ (Ilycroii cHAMIIOT)

‘N’ (MakcuManpHas IIeHa CIIpoca B TCUCHUE
CECCHH);

‘O’ (MuHHManBHAas [IEHA TIPEII0KEHUS B
TEUYCHHUE CECCHN);

‘Q’ (PacueTHas 1[cHA ayKIIMOHA)

‘W’ (Llena ayKinoHa OTKPBITHS/3aKPbITHS);
‘c’ (OOBEM ayKIMOHA OTKPBITHS/3aKPBITHS);
‘e’ (3ampeT HeoOECIIEUCHHBIX TOPTOB)

‘f” (PrIHOYHAS 3asBKA B ayKIIUOH
OTKPBITHUS/3aKPBITHS, Ha TIOKYTIKY);

‘g’ (PriHOYHAS 3a5BKa B ayKIMOH
OTKPBITHS/3aKPBITHS, Ha IPOAAXKY);

‘i’ (Cnpoc ceccun);

‘> (TIpetoKEHNE CECCUU);

‘h’ (Llena npearoproBoro nepuoja);

‘k’ (Llena mocieToproBoro neproa);

‘I’ (PpiHOuHas 11eHa 2); J{yis BaTIOTHOTO PHIHKA —

[IeHa BaJIOTHOTO (PUKCHHTA, paCCUNTAHHAS 3a
nieprox 11:59-12:00 MockOBCKOTO BpeMeHH

‘m’ (PerHOYHAs 11eHa); /1711 BaFOTHOTO PHIHKA —

[IeHa BaJIOTHOTO (pUKCHHTA

Tun PBIHOYHBIX TaHHBIX.

[Ipumeuanus:

Hanmume pa3invHbIX THUIIOB JaHHBIX ONPEAeIsIeTCs
[TpaBunaMu TOPToB U 3aBUCHUT OT PEKUMA TOPTOB U
pBIHKA.

PaznuyHble KaHaNBI BEIAHUS UMEIOT I10IMHO)KECTBA
3HAUEHMH TUIA JaHHBIX U3 3TOTO CIHCKa

Empty Book (269=J) o3nagaer, uTo 1o
MHCTPYMEHTY OTCYTCTBYIOT KaKHe-JIM0O JaHHbIE.
DT0 cOOOIICHHE MOXKET OBITh MOTYYCHO Oe3
yKa3aHus KoJla HHCTPYMEHTA U pekuMa (110 BceMy
PBIHKY). B 3TOM ciydae BbI JOIDKHBI yIaTUTh BCE
HaKOIIJICHHBIC TaHHBIC U HAYaTh MPOLUCAYPY
MIEPBUYHOTO MOKIIIOYEHHS.

CMBICII HEKOTOPBIX THIIOB JAHHBIX 3aBHCHUT OT TUIIA
pbIHKa (POHIOBBIN MM BATIOTHBIH)

[TeperoBopHbIE peXUMBI TOPTOB HE COJIEPIKAT
JTAaHHBIX 00 aKTHUBHBIX 3asBKaX

HaGop 3HaueHHi 3TOro MoJIsi MOYKET PACIIHPSITHCS
IIpHU OOHOBJICHUSAX TOPTOBOH CHCTEMBI.
Pexomensyercst pa3pabaTsiBaTh KOJ Tak, YTOOBI
HEHM3BECTHBIE 3HAYCHUSI ITOTO IOJIS U NTPUBS3aHHBIC
K HUM JPYTHE [OJI HTHOPMHUPOBAIUCH B KOJE 110
TeX 10p, M0Ka OH He OyJeT a/lanTUPOBaH K HOBBIM
THUIIaM JTaHHBIX

Wunexcel myonukyroTes B kanane MSS/MSR
JlaHHBIE TIPEIBITYIEro JHS 0003HAYAIOTCS
HalnuyueM noJjs 286



‘0’ (OdurmmanpHast eHa OTKPHITHSA);

‘P’ (OdummansHast TeKymas neHa);

‘9’ (IIpu3HaBaeMast KOTUPOBKA); [IJ1 BAJIFOTHOTO
PBIHKA — MEKTyHapOHAas! IEHA BAJIFOTHOTO
¢ukcuHTa

‘r’ (OduunanbHas 1ieHa 3aKPBITHS);

‘v’ (CoBOKYIIHBIH CTIPOC);

‘W’ (CoBOKyIHOE TIpEIIOKEHNE);

‘s’ (Llena aykIMoHa KpyIHBIMU ITaKeTaMH)

‘X’ (O06BpeM ayKIuoHA KPYIHBIME MTAKETAMH);
‘y’ (HakoneHHBII KYNOHHBIN TOXO Ha ATy
pacueToB, B pyOIIix, B IepecueTe Ha eAUHUILY
(DMHAHCOBOTO MHCTPYMEHTA);

‘U (dropamus);

‘2’ (Bce caenku/criucok 00e3MMYeHHbIX CIETI0K)

=>278 MDEntrylD H | String

Wnentuduxarop snementa MDEntry.

IIpumevanus:

s kanana cienok (269=z) 370 mosie CoaepKUT
CTPOKY ¢ OMP>KEBBIM HOMEPOM CEIKH

Jlis kaHana 3asiBOK, 3TO IOJIE COAEPIKUT CTPOKY
uaeHTr(UKaTopa cooOIIeHHs 0 J00aBICHUH HOBOM
3asBKH, KOoTopbiii HE cBs3aH ¢ OupKEeBEIM HOMEPOM
3a51BKU B TAOJHUIIE 3a5IBOK OUPIKH.

Just 06b19HBIX OpaepoB cuetauk MDENtrylD Gyner
YBEJIMYMBATHCS Ha 1 IS KasKIoH
3apEerUCTPUPOBAHHOM 3aBKHU.

[t aticOepr-3asiBOK MOHOTOHHOCTH IIPHPAICHUH
cuerarka MDENtrylD nmst HOBBIX 3aBOK
COXPAHHTCS, HO HE 0053aTeIFHO Ha SAMHUILY.



=>55

=>83

=> 270

=>271

=> 272

=> 273

Symbol

RptSeq

MDEntryPx

MDEntrySize

MDEntryDate

MDEntryTime

O | String
O |int

VYV | Price
vV | Qty

H | UTCDateOnly

H | UTCTimeOnly

Kon/abOpeBuatypa ueHHoit Oymarum. B ero kadecrtse
UCIIONB3YeTCs BHYTPEHHUH HICHTH(GUKATOP (HHHAHCOBOTO
nHcTpyMeHTa Ha MOEX (SECCODE).

[MpumMeuanue: GUHAHCOBBIM HHCTPYMEHT ¢ KogoM SecCode
MOXET OBITh JOCTYIEH [UIS TOPTOB B PA3HBIX peXXUMax. Be
JIOJDKHBI paccMaTpuBath kombunaruio Symbol (55) +
Tradingsessionld (336) kak OTaeNbHBINA HHCTPYMEHT C
OTZeNbHBIMHU KOTHPOBKaMH U TaOJIMIAMHU CHEJIOK U 3asBOK.

[opsiaKoBEIif HOMEp OOHOBIICHHS IO HHCTPYMEHTY.
YBenuuuBaeTcs Ha CAMHUIY IUIA KaXXJ10T0 O6HOBH6HI/I$[
TOProBOH MH(OPMAIIMK WM CTaTyca HHCTPYMEHTA.

Iena 31eMeHTa pHIHOYHBIX JaHHBIX (I[EHA COOTBETCTBYET
3aJ[aHHOMY THITY PBIHOYHBIX JAHHBIX, © OTHOCHTBCS K
Tekyiiemy anementy MDEnNtry).

[Mone ycnoBHo obs3aTenpHoOe, korga MDUpdateAction (279)
= New(0) u MDEntryType (269) ue sBmsercs ogaum u3 ('A’,
'‘B','J).

KomnuectBO wiim 00BEM DIIEMEHTa PBHIHOYHBIX

JaHHBIX  (COOTBETCTBYET  3aJ@HHOMY  THILY
PBIHOYHBIX JaHHBIX W OTHOCHUTBCA K TEKYIIEMY
anementy MDEntry).

IMose ycoBHO 06si3aTensHOe, Koraa MDUpdateAction (279)
= New (0) u MDEntryType (269) siBasiercst ogamm u3 ('0', '1',
"2, ‘A’)'B, ‘Q’, ‘f’,°q).

[Ipumewanue: st 269="A’, ‘B’ 310 moje BEIpakeHO B
KOJIMYECTBE €MHUI] (PUHAHCOBOTO MHCTPYMEHTA. J{iist Apyrux
THIIOB JAHHBIX 3TO MOJIE BEIPAXKEHO B KOJINYECTBE JIOTOB.

JlaTta, KoTOpasi OTHOCUTCSI K JaHHOMY 3JIEMEHTY PBIHOYHBIX
JIaHHBIX.

Bpewmsi, KoTopoe OTHOCUTCS K TaHHOMY 3JIEMEHTY PHIHOYHBIX
JTAHHBIX.



=> 336

=> 625

=>276

=> 277

=> 286

TradingSessionID

TradingSessionSubID | H

QuoteCondition

TradeCondition

OpenCloseSettlFl ag

H | String

String

H | MultipleValueString

H | MultipleValueString

H | MultipleValueString

‘NA’ — HeT Topros

‘O’ — nepuo.1 OTKPBITHS

‘C’ — mepuox 3aKphITHS

‘N’ — HopMaIBEHBII IEPHOA TOPTOB

‘L’ — ayKIIMOH 3aKpHITHS

‘I’ — DECKpeTHBIH ayKIIHOH

‘D’ — ayKIIMOH KPYITHBIX ITAKETOB

‘E’ - meprox TOpros 1o IeHe ayKIMOHA 3aKPBITHA
‘S’ — ayKIMOH OTKPBITHS

‘A’ - Aykinon: ®aza coopa 3a1BOK

‘@’ - AykuuoH: Paza 3aKII0UEHUs CACTIOK

‘b’ - Aykimon: ®aza popmupoBaHus peectpa.
3asBKM 320JIOKMPOBAHEI.

‘C’ (Hamryumias niena)

'C' (PacueTsl o ceIKe OCYIIECTBISIOTCS B JICHb
3aKITFOYCHUS CIICITKH)

"J' (Pac4eTsI IO C/IEeTIKE OCYIIECTBIIFOTCS Ha
CIICAYIOMINI ACHB TIOCIE 3aKITFOUCHHSI CACIKH)
'R' (LleHa oTKpHITHS)

'Al' (OdunmanbHas 1ieHa 3aKPBITH);

‘98’ (MHHHUMAIIFHOE 3HAYCHHE);

‘99’ (MakcuMabHOE 3HAYCHHUE)

'4' (JlaHHBIE TPEIBIAYIIETO TOPTOBOTO JIHS)

Unentnduxarop pexnma topro SECBOARD.
IpumMeuanue: GUHAHCOBBIM MHCTPYMEHT ¢ KomoM SecCode
MOKET OBITh JOCTYIIEH U1l TOPIOB B Pa3sHbIX PEXKUMax. Bel
JIOJDKHBI paccMarpuBath komOunammo Symbol (55) +
Tradingsessionld (336) xak OTmeIbHBIN HHCTPYMEHT C
OT/IENILHBEIMHU KOTHPOBKAMH U TAOJIUIIAMHU CIEJIOK U 3asBOK.

‘Yka3pIBaeT nepuoi TOpros

ITpumedanue: 3HaueHHE IEPUOA TOPTOB SIBIAETCS TyCTHIM
JI0 HayaJla TOPrOB U IIOCJIE 3aKPBITUS TOProB. Jlis
MHKPEMEHTAIbHBIX OOHOBJICHUH W CHAIIIIOTOB IIEPHO
TOProB YKa3bIBa€T Ha IEPHUOJ, B KOTOPBIN IPOU3OIII0
COOBITHE ISl TAHHOTO 3JIEMEHTA, 8 He Ha TEKYLIHI TOPrOBbI
MIEPUOI.

CHucoK YCIIOBUH, KOTOpBIE XapakTepU3YIOT KOTHPOBKY,
YCJIOBUSI MEXY cO00M pa3aeneHbl mpodenamMu.

YcnoBust, KOTOpbIE XapaKTepU3UPYIOT CACTKY HUIH
PBIHOYHBIC JaHHBIE, KOTOPBIE PACCUNTHIBAIOTCS Ha Oa3e
CJICJIKH, YCIIOBUS MEXAY COOO0H pa3zieneHsl MpoderamH.

@iar, KOTOPHIA HACHTH(GHUIUPYET TUII AIEMEHTA PHIHOYHBIX
JIaHHBIX.



=>40

OrdType

Char

‘1’ (PprHOYHAST)

Tun 3asBku. Mcmomnesyerest eciiu MDENtryType (269) ="f ¢,
‘9

IpuMedaHue: ppIHOYHBIC 3aSBKH B aYKIMOH, aKTHBUPYIOTCS
U yOJIUKYIOTCSI MOCIIE Havalla ayKIHOHa 3aKpbITHs. CIeIKu
ayKIMOHA 3aKIIFOYAIOTCSI [0 €r0 OKOHYAHHU.

PriHOUHBIE 3asBKM ITyONHKYIOTCS TOJNBKO B (hasax cbOopa
3aJBOK B ayKIMOHAaX. B HOpPMalbHBIX TOprax TakHe 3asBKH
HE MyONUKYIOTCS, MOTOMY y HHX HE MOXET OBbITh cTaryca
AKTHUBHBIX.

=>451

NetChgPrevDay

PriceOffset

H3MeHeHne IeHBI TTOCIeHEN CASIIKH IT0 OTHOIIEHHUIO K II€HE
MOCIIEAHEH CIENKH MPEABIAYIIEr0 TOPTOBOTO JTHS

=> 236

Yield

Percentage

JloxomaHOCTh, paccunTanHas mo rieae MDEnNtryPx (270).

=>64

SettlDate

H*

LocalMktDate

Jlara pacueroB 1o cienke (SettlementDate) 8 YYYYMMDD
dhopmate
[Ipumeuanus:

e JIns OOBIYHBIX CICIIOK — JaTa PacueToB

*  Jua coenok PEIIO — gata pacueToB epBoii 4acTH
caenku PETTIO

=>44

Price

s

Price

CraBka PEIIO s cnenoxk PEITO

=>423

PriceType

int

‘1’ mpouenTtsl ctaBku PEITO

VYkasbiBaet Ha Tur 1ieHsl (craBka PETTIO B npoueHTax) mist
caenox PETIO.

=>5292

BidMarketSize

Int

CyMMapHbIii 00beM pPBHIHOYHBIX 3asBOK B ayKIHMOHE
3aKpBITUS. HA IOKYNKY IIO OXHUIAEMOW IIEHE AayKIUOHA,
BBIPQ)KEHHBIN B €JMHHIAX HHCTPYMEHTA.

=>5154

CXFlag

Boolean

Y’ (Ha)
‘N’ (Her)

3ampet HeoOeceueHHbIX TOPToB (269="¢")

=>5293

AskMarketSize

Int

CyMMapHbIii 00beM PBIHOYHBIX 3asiBOK B AyKIIMOHE 3aKPBITUS
Ha MPOJaXy, BBIPAKEHHBII B €AMHUIIAX HHCTPYMEHTA.

=>5384

AccruedInterestAmt

Amt

O0BeM HaKOIUIEHHOTO KYITOHHOTO J0XO0/a.

=> 5459

Settl Type

Char

Kon pacueroB o caenkam (269=z)

=>5510

ChgFromWAPrice

PriceOffset

H3meneHue IICHbI CACIKHU 1o CpaBHCHUIO co
Cpe)lHeB3B€IHeHH017[ LIeHOﬁ NpeAbIAYyHIErOo TOProBoro AHs.

=> 5558

BuyBackPx

Price

st caenox PEIO — cymma caenku PEIO (269=2).




=> 5559

BuyBackDate

LocalMktDate

Jns cnenok PETIO — nata Bropoit yactu caenku PEITO
(269=2).

=>5677

Repo2Px

Price

Jns cnenok PEIIO — cymma BTOpoit uactu caenxu PEITO
(269=2).

=>5791

TotalVVolume

Int

O0BEM IEHEXHBIX CPEICTB.
MDEntryType (269)="f", ‘g’
PhIHOYHBIE B aAyKIIMOH OTKPBITHS/3aKPBITUS 3asABKA Ha
MOKYIIKY B KaueCTBE 00beMa YKa3bIBAIOT CYMMY JCHEKHBIX
CpencCTB. 3asiBKU APYTOTrO THIIA COAEPKAT KOJIMIECTBO JIOTOB
TOPryeMOro HHCTPYMEHTA.

Hcnonp3yercs ecnu

=> 5902

EffectiveTime

UTSTimestamp

Bpems aktuBamum 3asBKH. 3asBKM W yPOBHH LIEHBI B
KOTHUPOBKAX, JUIA KOTOPHIX HE HAaCTyNWia akKTHBAaIWs, HeE
Y4acTBYIOT B TOprax.

=> 6139

TotalNumOfTrades

int

O6H.ICC KOJINMYECTBO CHECIIOK, 3aKIIIOUYCHHBIX Ha MPOTIKCHUHN
TOPTOBOI'O JHA.

=>6143

TradeValue

Amt

O0beM COBCPUICHHBIX CACIIOK.

=>7017

Volumelndicator

char

‘0’ (Her 3as1BOK)

‘1’ (OOBEM 3as1BOK HE TIPEBBIMIAET IIOPOTOBON
BeurHBI N*)

‘2’ (O0BEM 3asIBOK IPEBBILIAET IOPOTOBYIO
BenmnauHyN*)

‘3’ (EcTb 3as1BKN)

WuaukaTop 06beMa 3asIBOK KPYIMHBIMHU MAKETaMH.
HUcmoneayetest, korna MDENtryType (269) ="V’ wmu ‘W’.

N* (mepemeHHOE) - BeIMIMHA HHANKATOPa OIPENEISIETCS
OupIKeH.

=> 90168

OfferNbOr

int

KonndecTBo 3a9BOK Ha MPOAAXy B OYEPEH.

=> 9169

BidNbOr

s

int

KonudecTBo 3asBOK Ha TIOKYIIKY B OYEPEIH.

=>0412

OrigTime

int

O06o3Ha4aeT BpeMsl 3allUCH TPAH3aKIMHA B TOPTOBOM CHCTEME
B MHKpPOCEKYHIaX (OTHOCHTENbHO BPEMEHH B IEJbIX
CeKyHIaX, yka3aHHoro B mnoine 273). [na momyueHus
BPEMEHHU COOBITHS C MHKPOCEKYHIHOW TOYHOCTBHIO TaHHOE
3HAYEHHE MOXKET OBITh HO0ABIIEHO K 3HAYEHHIO Tora 273.
ITone mocTymHO B KaHa/IaX CAEIOK U 3asBOK.

=>9820

StartTime

UTSTimestamp

Bpewmst crapta aykiuona. Mcnonbs3yeTcs 171 ayKIIMOHOB




KPYITHBIX ITAKETOB U JUCKPETHBIX aYKITUOHOB.

=> 10504 OrderSide H | char HarmpaBiieHHOCTE arpecCHBHO# 3asIBKH B 3TOM CIENKE.
=> 1080 RefOrderID H | char B norokax TLR u TLS: MDEntrylD naccuBHO#t 3asiBKu 5TOH
cuenku B motoke OLR.
=> 10505 OrderStatus H | char 'O’ (AkTHBHAas); Tekyluii cTaTyc 3asBKU. 3asBKUA CO CTATyCOM | HEaKTHBHBI
T' (BpeMs akTHBaM{ HE HACTYIIHJIO). U HE y4aCTBYIOT B TOprax.
=>10509 MinCurrPx H | Price MununMasbHas U3 AByX IieH: OQUIManbHO# TeKyIeH eHbI U

IIEHBI TIOCJICHEH CICIKH, BOIIEANICH B pacuéT 0(hUIIHaIbHON
TeKylIeH LeHbl. Vcnonb3yeTcs Al ONpeAeaeHUs YCIOBUM
3aIpeTa KOPOTKUX MPOAAXK.

=>10510 MinCurrPxChgTime | H | UTCTimeOnly BpeMs n3aMeHeHHss MUHUMATbHOMN TEKYIIEH [eHBI.




