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FAST nepexrtepai 6epy xaTTaMachl apKbLIbl TAPATHLIATBIH CayAa-CATTHIK AKMAPATHI

TEXHUKAJBIK MAMAHJIAHBIM

©HiM koAbl KASE_FAST

KeseHainiri Caypa KyHi 6owbl y34iKCi3 aFblIHMeH
Tapuxu Kok

Miwim FAST xatTamacsl

1. FAST OEPEKTEPAI BEPY XATTAMACDbIHbIH XAIMNbl CUNATTAMACDI

1.1. Market Data Multicast FIX/FAST nnatcdopmachbl Typanbl

Market Data Multicast FIX/FAST Platform xyieci cayga-caTTblk Typanbl HapbIKTblK AepekTtepdi 6epy yLiH xaHa XofFapbl TWiMAi MexaHu3m 6ornbin
Tabbinagbl. bByn mexaHuam FIX-xaTTama xabapnamanapbliHbiH, KypbifibiMbl MEH CUHTaKcUCiH, FAST-xaTTama gepekTep afblHbIH OHTanNnaHabIpy YLUiH XaKcbl
MyMkiHOikTepai, UDP xatTama narganaHywbinapbiHbiH YIKEH CaHblHa AepeKTepdi bingam xeHe Tuimai 6epy mymkiHgiriH Gipiktipeai. Market Data
Multicast FIX/FAST Platform »yiieci keneci acnektinepai kamTuapbl: afblHObIK OepekTep, KocbiMwa xabapnamanap, fix-xabapnama dgopmaTbl, fast
dopmaTtbiHa xabapnamanapabl koATay, KenTtereH nanpananylwbinapibliH AepekTepiH any, kabbingaHbaraH gepektepdi kannbliHa KenTipy MyMKiHAIr.

HepekTepai aFbiHMeH Xxibepy.

[epekTep afblHbIH NaganaHy aknapaTtTbl KO3[eH anyLiblFa ap OKuFa YLUiH Xeke xabapnamanapra benmen xibepyre mymkiHgik 6epeai. OcbiHgan GipHelue

yakuranap 6ip xabapnamara Kocbinybl MyMKiH. Byn kigipictepai egayip asanTyra xaHe gepekTepi 6epy XbingamapiFbiH apTThipyFa MyMKIHAIK Oepeai.
1.2 KocbiMmwa xabapnamanap

KocbiMwa xabaprnamanapabl nanganany xibepinreH gepekrepaid kenemid egayip tTemeHaeTeai. HapbiKTbiK yakuFanapablH 9CEpPIHEH ©3repreH gepekrep
faHa kongaHbinagsl. OnapAabl )XaHapTy YLWiH KOMaHganapablH eH a3 caHbl KongaHbinagbl: )XaHa xasbaHbl Kocy, )a3baHbl e3repTy, )a3baHbl XK0t0.
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1.3. FIX niwimi

Market Data Multicast FIX/FAST Platform xyneci FIX xabapnamanapbiHblH hopmaTbl MEH CUHTaAKCUCIH KongaHaabl. Xabapnama TakblpbinTaH, xabapnama
OEHeCIHeH xaHe TipkeMeaeH Typaabl. Xabapnamagarbl epictep ascii cumBornbl — <SOH > kemerimeH 6eniHeai. FIX npoTokonbl Typanbl TonbIFbipak aknapar
any yuwin koramablk FIX nHtepdeici 6enimiHe xyriHyre 6onaabl. XXbingam koaray xbingam doopmMar (afblHFa apHanfaH Ty3eTy) - byn FIX xabapnamanapbiH
OHTannaHgplpyFa MymkiHAik 6epeTiH kbicy anroputMi. FAST gepekrtepgi kigipiccis asantagbl, Oyn xibepinreH aepektepaiH caHblH kebelTyre XoHe onapapl
Oepy yakbITbiH a3anTyra MyMKiHAiK 6epegai.

1.4. FAST niwimge kogray

FAST (FIX Adapted for Streaming) 6yn FIX- xabapnamanapblH OHTawnaHablpyFa MyMKiHAIK 6epeTiH kbicy anroputmi. FAST pgepektepgi kigipiccis
aszaunTagpl, byn xibepinreH gepekTepaiH caHblH kKebenTyre xaHe onapAbl 6epy yakbiTbiH a3anTyra MyMKiHAIK 6epegi.

FAST Protocol xabapnamanapgbl KbiCy YLiH MblHanapAbl kongaHagpl:
- KacbIpblH TerTey;

- epicTepai kogTay MyMKiHAIKTEpI;

- Pmap nanganany;

- cTon-6ut koaTay;

- eKinik kograyabl KongaHy.

Ken xafgavga FAST cdopmateiHa koaTay epexenepi XML wabnoHaapbiH YCbiHY apKbifibl KOHTPAreHTTep apackiHaa Kenicineai.

2. MULTICAST KOMEIrMEH OEPEKTEPAI ANy

Xabapnamanapgpbl Tapaty yLwiH nakettepai 6ipaeH bipHewe anywwbiFa xibepyre mymkiHaik 6epeTiH UDP npoTokonbl kongaHeinaabl. bip UDP nakeTtiHe
OipaeH FAST kogranfaH GipHewe FIX xabapnamanapbiH Kocyra 6onagpl, 6ipak kasipri yakeitta Market Data Multicast FIX/FAST Platform >xywneci Tek 6ip
kogTanfaH fast xabapnamachbiH xibepyai kamTamachki3 etegi. Kbingam xabapnama UDP nakeTiniH, enwemi Ethernet xeniciHe ToH MTU napameTpiHiH, MaHIHEH
1500 BanTTaH acnanTbiHaan eTin xacanagpl. Latacteipmay ywid Market Data Multicast FIX/FAST Platform apTypni Gupxanblk kectenepaeH aepekrepai
apTypni multicast TonTapbiHa xibepegai.

Hapblk oepekTepiHiH 4aNeKTINiriH cakTay YLUiH XeTicnewnTiH Hemece XoFanfaH xabapnamanapgbl kannbiHa kenTipy MyMkiHairi 6onyel kepek. Market Data
Multicast FIX/FAST Platform gepekrepai kannbiHa KenTipyai eki >)XonMeH kaMmTamachl3 eTef;:

- KIMMEHTKe CHIMLLOT Xibepy apKbinbl AepekTepAiH YIKeH keneMiH kannbiHa KenTipy;

- TCP KocbInbIMbl apKbifibl AepekTepaiH a3 kKenemiH KannbiHa KenTipy.
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3. MARKET DATA FIX/FAST MULTICAST NJIAT®OPMACBIMEH X¥MbIC

3.1. Caypa-catTbIK XyHneciHiH 6acTanybiHa AeWiH Kocbiny

KnneHTTepre cayaa-caTTblk awbinFanFa geniH Market Data Multicast FIX/FAST Platform xyineciHe Kocbiny ycbiHbiInagbl. byn KnMeHTTiH eTkisin anfaH
JepekTepai kannbliHa KenTipyaiH kaHgan aa bip TacingepiHe XyriHbecTeH e3eKkTi gepekTepai ana 6actaybiH kamTamachi3 eTeqi. byn cueHapuin Heriari
6onbin Tabbinaabl. KnueHT keneci apekeTTep Ti3beriH opbiHAAaybl KEpek:

ftp cepBepiHeH apHanap MeH afblHAapAblH KOHUrypaums annbiH XykTeHris. lNiwimgeri koHdurypauma dannsl .xml 6annaHsic napameTpnepi
cunattangel (multicast IP mekeHxannapsbl, NopT HeMipnepi xaHe T. 6.);

ftp cepBepiHeH FAST t wabnoH darnbiH XyKTeHi3. KocbiMwwa aknapart any ywiH ynri cunatramacsl 6ap FAST wabnoHbiH KapaHbl3; -

Instruments Definitions, Orders >xaHe/Hemece Statistics, Trades (KnNMeHT Tek OHbl KbI3bIKTbIpaTbIH afbiH4APAbl ThiHAAM anagbl) afbiH4apbiH ThiHAAYAbI
BacTaHbI3 XoHe anblHFaH AepekTepai sgeTTerigen KongaHbiHbI3.

3.2. Caypa-caTtTbIK Xyneci 6actanfaHHaH KeliH Kocbiny

XKyitere cayga-catTblk GacTanraHHaH KeliH KocbINFaH Keaae, ToJblK HapbIKTbIK aknapaT any yLiH Keneci npoueaypaHbl OpbliHAAY Kepek:

ftp cepBepiHeH apHanap MeH afblHOapOblH KOHUrypaums dannbiH KykTeHis. Miwimaeri koHgurypauus dannbl .xml 6annaHbic napameTpriepi
cunatTangpl (multicast IP mekeHxannapel, NOpT HEMipnepi xaHe T. 6.);

ftp cepepiHeH FAST wabnoH dannbiH XyKkTeHi3. KocbiMwa aknapaT any ywiH ynri cunattamackl 6ap FAST wabnoHbIH KapaHbI3;

Instruments Definitions afbiHbIH ThiHAAyabl 6acTaHpl3. Kypan cunattamanapbiH XeTkidyaeH 6acka, 6yn afbiH Instrument Status afbiHbl ywiH Snapshot
afblHbl peTiHAe Ae KonaaHblnagb;

Tancblpbic xaHe/Hemece CTtaTucTuka, cayaa, Hyckaynblk KyinepiH ToiHgayabl 6acTaHpl3 (KMMEHT TeK OHbl Kbi3blKTbipaTblH afblHO4APAbl ThiHAaw
anapgpl) xeHe anblHfaH xabapnamanapgbl XuHakTay;

Oacrtay aHai afbiHaapel Orders Recovery xeHe/Hemece Statistics Recovery, Trades Recovery.BepinreH kypan ywiH 369 Hemece 83 epicTepiHiH
M3HZAEPI OCbl Kypan YLUiH XXUHaKTarnfaH >xaHapTynap yLiH 34 Hemece 83 epicTepiHiH eH Killi MoHAepiHeH acaTblH OCbl afblHAAP apKblfbl KOKbIC anblHbI3;

Kypan ywiH 34 Hemece 83 epicTepiHiH, yrKeH HOMIpNEpPIMEH >aHapTynapabl Kypan yLiH CHenwoTKa KongaHbiHpl3. MpouecTi 6apnbik Kypangap yLwiH
eKi KeseHe ge xypridyre 6onaael (angbiMeH Gapnbik Kypangap ywiH 369 epicTepiHiH ynkeH maHnAepi 6ap cHanwoTTapabl anbiHbl3, COA4aH KeWniH
XVMHaKTanfaH kxaHapTynapabl eHAeHi3) XaHe napannenb (CHanwoTTapdbl Kypangap apkbinbl anfaH Kkesfe XWHakTarnfFaH >xaHapTynapabl anblHFaH
Kypan OonblHLWA eHOEHI3);

Recovery arblHOapbl TbiHOAYAbl TOKTATY;

KOCbIMLLA XXaHapTynap arbiHOapblH KanbINTbl er,eyp,i XanfacTblpblHbI3.

3.3. A xoHe B afbiHaapbiHOa KaMTanaHaTbiH AepeKktepai eHoey
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bapnbik UDP afrbiHOapbiHOaFbl gepektep eki gaHaga (A >xaHe B) eki Typni multicast mekenxannapbiHga Ttapatbinagbl. Knuentke UDP naketTepiH
XeTKi3yaiH keningeHaipinvereHairiHe 6annaHbICTbl eki afbliHAbl Aa eHAeY YCbiHbinaapbl. Exi Gipaen afbiHObl 6HOeY XKOFanTy bIKTMMangbiFbiH KeM gereHae
eki ece asavtagbl. Kan arbiHgapga (A Hemece B) GipiHwi xabapnama nanaga 6onagpl, kenicinmenai. ArbiHaapabl eHAey YWiH KipicneaeH Hemece 34-
MsgSeqNum TeriHeH xabapnamaHblH peTTiKk HeMipiH naganaHy kepek. KipicneHi naganaHy xbingam xabaprnamaHbl gekogTayFa XyriHoecTteH peTTik
HeMmipAi aHblKTayFa MyMKiHAiK 6epegai.

A xoHe B arblHOapblH eHAey kerneci anroputm GonbiHLIA XYPridinyi kepek:

A xaHe B afblHAApPbIH TbiIHOAHbI3;

xabapnamanapabl peTTik HeMip BonbiHLWa eHAey;

erep ocbliHAam peTTik HoMipi 6ap xabapnama OypblH anbiHFaH 6onca, anbiHFaH xabapnamaHbl TacTay;

erep eki apHagarbl peTTik HOMipnepae pykcaTHama aHblkTanca, oHga oyn, eH angbiMeH, A afbiHbiHAA Aa, B afbiHbIHAA Oa nakeTTepaiH XofanfFaHblH
kepceTedi. Anavga, knueHT 6ipa3 (akbifFa KOHbIMAbI) YaKbITTbl KyTe anadbl, MyMKIH ©TKi3in anfaH nakeT KewiHipek kenyi MymkiH, enTkeHi UDP
NPOTOKOIMbI NakeTTepai XeTkidy peTTiniriHe keningik 6epmengi.

4. XXYUE APXUTEKTYPACbI

HapbiKTbik AepekTepai TapaTy ywiH UDP kenikTik xaTTamachl nanganaHbinaabl, an eTkisin anbiHFaH gepekrepai cypaty ywidH UDP xatTamachl 6onbiHLwa
KannbliHa kenTipy xxaHe TCP xaTTamackl OoVbIHLLA AepeKTEPAi kanTa any TeTiKTepi icke acbipbinagpl.

Xyiene aknapatTblk afbiHAAPAbIH Keneci Typnepi konaaHsbinaap!:

Heri3ri arbiHaap;

HapbIKTbIK AePEKTEPAiH KOCbIMLLA XXaHapTynapblH TapaTy afbiHAaphbl;
KapXXbl Kypangapbl cunatramanapbiHbiH Tapany afbiH4apsbl;

KannblHa KenTipy afbiHAaphbI;

HapbIKTbIK AePEKTEPAiH CHAMWOTTapbIH TapaTy afbiHAapbl;

)KOK JepekTepai cypay YLiH ceccusinap.
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Trading System

MICEX Market Data Multicast FIX/FAST Platform

Market Data Multicast FIX/FAST Platform keneci afbiHgap 6orbiHWwa xabap TapaTyabl kamTamachi3 eTesi:
Heriari arbiHaap:

* Market Statistics Feeds (MSR):

o Statistics Feed A;

o Statistics Feed B.

* Active Orders List Feeds (OLR):

o Orders Feed A;

o Orders Feed B.
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* Trades List Feeds (TLR):

o Trades Feed A;

o Trades Feed B;

* Instrument Status Feeds (ISF):

o Status Feed A;

o Status Feed B.

Recovery arbiHaap:

» Market Statistics Recovery Snapshots Feeds (MSS):
o Statistics Recovery Feed A;

o Statistics Recovery Feed B.

* Active Orders List Recovery Snapshots Feeds (OLS):
o Orders Recovery Feed A;

0 Orders Recovery Feed B.

* Trades List Recovery Snapshot Feeds (TLS):

o Trades Recovery Feed A;

o Trades Recovery Feed B.

Instruments Definitions Feeds (IDF):

* Instruments Definitions Feed A;

* Instruments Definitions Feed B.

UDP arbiHOapbiHOa gepektepai TapatyaaH 6acka, Market Data Multicast FIX/FAST Platform knueHnTTep xeTicnewnTiH gepektepdi cypan anatbiH Kipic TCP
KocbinbiMAapbiH kabbingan anagel. Keneci UDP afbiHgapbIHbIH BipiHge xibepinreH xabapnamanap TCP KocbinbiMbl apKbifibl Cypanybl MYMKiH:

—  Statistics Feed (MSR);

—  Orders Feed (OLR);

—  Trades Feed (TLR);

— Instrument Status Feed (ISF).
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5. FAST ®OPMAT

5.1. Xabapnama KypbinbiMbl
Market Data Multicast xiGepeTiH ©apnblk xabapnamanap FAST (FIX Adapted for Streaming) xattamacel 6GovbiHwa kogTanfaH FIX-cdopmatTtarsl
xabapnamanap 6onbin Tabbinagbl. FAST xattamaceiH FIX Market Data Optimization Working Group KapXbifblK aknapaTTblH, 3NEKTPOHAbIK anvacybiH
OHTaMnaHAbIpy YLWIiH, aTan anWTkaHda, eH, a3 KigipicneH aepekTepiH yrkeH kenemiH TapaTty ywiH a3ipneni. Market Data Multicast-TiH aknapaTTbik
arblHOapblHOA AepeKTepai TapaTyablH epekiweniri-ap xbingam xabapnamaHblH angbiHga 4 6anTTelK Kipicne kocbinabl, On Xblingam xabapramaHbiH
KipicneciHeH keniHri 34-wi TerTiH, (SegNum) mMaHiH kamTuabl. Byn xabapnamaHbiH cepusnbiK HOMIpIH anyFa MymkiHaik 6epeai (A xxaHe B afbiHOapblHaH
xabapnamanapabl eHaey kesiHAe Ae, ONKbINbIKTap aHblKTanfaH kesge ge), xbingam xabapnamaHblH, ©3iH gekoarayra »yriHbecteH-byn afbiHObl eHaey
KesiHae yaKbITTbl YHEMOENAI.
SEQUEnCe Template
ﬁz;b";: PMAP - "TI‘; - Message
4 bytes W bytes V bytes
':’FF.;I""nmn’-' FA'-"T-;\H-&'..\‘;F-
Cron - 6utTi koaTay FAST npouecTtepiHiH kypamaac 6eniktepiHiH 6ipi 6onbin Tabbinagpl, on agetTeri 6anT GenriwiHii OpHbIHA CTONOUTTI KONAaHa oTbIpbIM,
epicTepi AepektepmeH bepy AeHreniHae apTbIKTbIKTbl 6onabipmayFa MymkiHAIK 6epegi. FAST-Ta ctangapTThl fix 6enriw-6anTTelH OpHbIHA TOKTaTy OUTI
KongaHbinagbl, ocbinanwwa ap 6anTTbiH, 7 6UTi gepekTepai 6epy yLWiH KongaHbinagsl, an 8 — wi 6uT epicTiH, askTanybiH 6ingipea,.
5.2. XacbIpbIH Tertey

FIX npoTokonbiHbIH cTaHaapThl OonbiHWa ap xabapnama "Ter = maH" TypiHae 6onaabl, MyHaa: Ter — kasipri yakelTTa 6epineTiH epic Hemipi; MaH — ocbl
epic nepekTtepiHiH HakTbl Ma3myHbl; — ASCII epicTi Genriw peTiHoe KongaHbiNaTbiH TaHOA.

FAST Oykin xabapnamaHblH KypbifibIMbIH CUNATTANTBIH YITiHI KONAaHa OThbIpbIM, apThIKThIKTHI XoAabl. MyHOan MexaHnam "xacblpblH Tertey" gen atanagpl,
enTtkeHi FIX Tertepi OepineTiH gepekTepain acbipblH OeniriHe anHanagpl. YKelngam wabnoH keneci epexenepre conkec "Ter = MoH" CMHTAKCUCIH
"acblpbIH Tertreyre" aybiCTbipagbl:

—  Ter Hemipnepi xabapnamaga 6epinmengi, 6ipak wabnoHga kepceTinen;;
—  xabapnamagarbl epicTepgiH peTTiniri wabnoHaarbl TerrepMmeH dipaen;

—  ynri onepatopnapmeH peTTenreH epicTep XUbIHTbIFbIH aHbIKTanabl.
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5.3.

FAST epicTepiH kogTay MyMKIHAIKTEPI 8p CoTTe XXaaTa KaHgam MaHaep 0onybl kepek ekeHiH Binyi kepek Ky MawmHachl peTiHae apekeT etegi. FAST
OpICTiH afbiMOarbl MOHIH OHbIH anAblHFbl MBHIMEH CanbICTbIpabl XXaHe KaH4an apeKeTTi OpblHAAY KEePEeKTIriH aHbIKTanab!:

—  ’KaHa M8H peTiHAe KOHCTaHTaHbl kongaHy (ynrige 6epinreH);
—  openki maH (Erep »xaHa epic MaHi 6onmaca);
—  KewipMe xacay (oCbl TErTiH angblHFbl MOHIH KanTanay);

—  OenbTaHbl ecenTeHi3 — OYTiH caHaap YLWiH-afbiMaarbl XXeHe anablHFbl MOHAEP apacbiHAarbl apudMeTUKanblK anbipMallbIbIK XXON MaHAEPIMEH ae
KongaHbeinagsl);

—  angpblHFbl MOHAI XXaHapTbIHbI3 (TEK BYTiH caHAap YLWiH).

Cespik-6yn >xyne anfaH anablHFbl MafblHanapabl caktanTblH kKaw. CesaikTiH mMasmyHbl op UDP nakeTiHiH 6acbiHga kannbiHa kenTipineai. bip UDP
nakeTiHae Tek 6ip xbingam xabapnama xibepinreHaikTeH, MyHAan icke acblpyda AenbTta KongaHblnManabl.

UDP Heri3ri arbiHaapbI

Heriari arbiHgappa (Statistics, Orders, Trades — Feed A xeHe Feed B) multicast pexuminge UDP xaTTamachkl OoMbIHIWIA Keneci HapbIKTbIK AepekTep
TapaTbinagpl:

—  CraTtucTtuka arbiMblHOA-HapbIK CTaTUCTUKACHI;

—  Orders afbIMblHAA-6TiHIMOEP KECTECIHIH XXaHapTynapsbl;

—  Trades afbiMblHOA-MaMiNenep KecTeciH XaHapTy;

— Instrument Status afbiMbIHO@ — KapXXbl KypanaapblHbiH MapTebeciH XaHapTy.

Bapnbik atanfaH afbiHgap UDP multicast npoTokonbl apkbinbl TapaTbinagbl. Op afbiH xeke multicast mekeHxannapbeiHa TapaTtbinagel. TuicTi A xeHe B
afbiHgapbliHaa bipaen xabapnamanap Tapatbinagbl. Kantanay UDP nakeTTepiHiH, Xofany bIKTUMangblfblH CTaTUCTMKAmMbIK TOMeHAeTydi kamTamachl3
eTeqi. benrineHreH kesenginikneH Instrument Definitions (Feed a xsHe FeedB) afbiHgapbeiHgarbl Instrument Definitions afbiHgapel FAST copmaTtbiHa
kogranfaH Security Definition (d) FIX-xabapnamanapbl TypiHAe KapXbl KypangapbiHblH cunattamanapbl xibepinegi. bip xabapnamaga 6ip kapxbl
KypanbIHbIH cunaTTamachkl 6ap. Motokm Market Statistics, Orders, n Trades Crnepgylowme pblHOYHbIE AaHHblE PACMPOCTPAHAKTCA B OTAENbHbIX
noToKax:

—  Statistics arbiHgapsbl (A xxaHe B) — HapbikThIK cTaTucTmkaHbl, SECURITIES kecTeciHeH xaHapTynapabl xibepegi. Typnepi xanaptynap: Add, Change,
»oaHe Delete.

—  Orders arbiHgapbl (A xaHe B) — HapbikTarbl 6enceHai eTiHiMAep TisiMiHiH XxaHapTynapblH Xibepegi. >KaHapTy Typrepi: KOCy, 83repTy, XaHe XOH;
—  Trades afbiHgapsbl (A xeHe B) — HapbIKTbIK MaMinenep KecTeciHeH aHapTynapabl xioepy. XKaHapTy Typnepi: Tek kocy (MDUpdateAction (279) =0).

Oepektep FAST dopmaTbiHa koaTanFaH Market Data-Incremental Refresh (X) FIX — xabapnamanapbl Typinae TapaTeinagbl. Opbip xabapnamaga dipHelue
Kapbl kypangapbl 6olibiHLWa XaHapTynap 6onybl MyMKiH.
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Instrument Status arbiHgapbl (A xeHe B).
KypanabiH cayga-catTblk MapTebeci earepreH kesge, Security Status (f) xabapbl ocbl arbiHOapFa xidepineai.

Recovery afbiHOapbl Recovery (Statistics, Orders, Trades, Instrument Status) multicast pexxuminge UDP TypakTbl NepMANYHOCTBIO XaTTaMachkl 60MbIHLLIA
FAST dopmatbiHa kogTanfaH Market Data-Snapshot/Full Refresh (W) FIX — xabapnamanapel TypiHOe TWICTi AepekTepaiH afbiMAarbl CHAMWOTTapbl
Tapanagbl. Op xabapnamaga Oip Kypan Typanbl aknapat 6ap. Aknapat KypangblH arbiMaarbl cayga-caTTblk MapTebeciH xoHe cayaa-caTTblK XKyNeciMeH
KOCbINyAbIH afbiMAarbl XXafganbiH KaMTUAbI.

5.4. Trading Session Status xaHe HeartBeat xabapnamanapbl
Cayna xymecimeH kocbiny kywi Tmicti UDP-afbiHAapbiHa e3repreH kesae KocbiMLLa xaHapTynapablH Trading Session Status (h) xabapnamachl xi6epineai.
XKanaptynap 6onmaraH kesge HeMece KkannblHa KenTipy xabapnamanapbiH Xapusinay uukngepi apacbiHga ysinic 6onfaH kesge, UDP multicast
arblHgapbiHoa Heartbeat tunti xabapnamanap 1 cekyHAOTbIK ke3eHMeH xapusinaHagbl. HeartBeat xeHe Trading Session Status xabapnamanapbl
xabapnamanapablH peTTik HoMipnepiH apTTeipagbl (34-Ter).
5.5. TCP 6oubiHwWwa XibepinreH xabapnamanapabl cypaTyfa apHanfaH ceccusnap
Byn kbiameT knneHTke UDP afbiHaapbiHbIH GipiHAe )apusanaxfad 6enrini 6ip caHgap aykbiMbiHAA xabaprnamanap XXUbIHTbIFbIH Xibepyai cypayfa MyMKIHAIK
6epegai. XKbingam xabapnamanapgpl cypay ywiH knmeHT TCP KocbinbiMbIH awagbl, cogaH keniH Logon cusakTel xabapnama xibepy apkbinbl FIX ceccusicbiH
b6actangbl. FAST-xabapnamanap cypadbicbl Market Data Request (V) FIX-xabapnama TypiHae xibepineni. Cypayga knueHT xibepineTiH peTTik
HeMipnepaiH aykbiMblH, coHAan-ak aknapat cypanatbiH UDP afbiHbIHBIH naeHTuduKaTopblH KepceTeni. Tek Oip faHa cypay canyfra >xon Gepinegi.
CypanfaH FAST xabapnamanapbliHbiH gepektepi knueHTke con TCP ceccusicbiHaH xibepineni. TCP gepekTep afbiHbIHAAFb!I 8p xabapnamaHbiH y3bIHObIFbI
ap xabapnamMaHbiH 6acbiHaa 4 6anTt CaH peTiHae bepineai:
Me<ssage Template
PrAA )
length MaP D Medsage
4 bytes N bytes ¥ bytes
Message length FAST-message

Xabapnamanapppbl xibepy asiktanfaHHaH keiiH Market Data Multicast knueHTke Logout xbingam xabapnamacbkiH xibepegi xaHe logout xayan FIX
xabapnamacblH kyTegi. FIX ceccusicbl asktanFaHHaH kewiH TCP kocbinbiMbl xabbinagbl. KnveHT Oyn KbiameTTi Gip yakbiTTa eki kelwipmene
xabapnamanapgblH a3 caHblH Xibepin anfaH xarganga faHa KongaHybl Kepek.
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5.6. Xok aepekTtepai KannbiHa KenTipy

bapnbik UDP afbiHOapbiHOarbl gepektep eki gaHaga (A >xoHe B) eki Typni multicast mekenxannapbiHga Ttapatbinagbl. Knuentke UDP nakettepiH
XeTKi3yaiH KeningeHgipinmerergiriie 6annaHbICTbl ki afbliHObI 4a eHAey YCbiHbINaabl. Eki aFbiIHHaH nakeTTep Xofanybl MyMKiH, Oy xaFfganaa gepekrepai
KannblHa KenTipy npoueaypacbiH KongaHy kepek. XabapnamaHbiH ofanfaHblH TYCiHy yLwiH Ci3 eTkisin xidepe anacbli3

34 - MsgSegNum cepusneik HemipnepiHae Hemece 83-RptSeq kocbiMLua xaHapTy HeMipnepiHgeri pykcatHamanap 6ovbiHWwa. byn gereHimia, HapbIKTbIK
JepekTep eHAi CeHiMAi eMec XoeHe KMMEHT OHbl TOoMblK kernemae anmanabl. KanneiHa kentipy npoueaypackiH kongaHy kaxeT. Market Data Multicast
JepekTepai kannbiHa KenTipyaiH, GipHelle TeTikTepiH ycbiHaabl. EH angbiMeH KannbliHa KenTipy afblHAapbiH NarganaHy yebiHbinagbl. TCP KocbInbIMbIH
KannblHa KenTipyre Tek afblHAapAbIH ki kewipmeciHae 6ip yakbiTTa xabapnamanapblH a3 caHblH ©TKi3in Xibepy yLwiH pykcat eTineai.

XofanfaH gepekTepai KannbiHa KenTipy afbiHaapblHaH KannbiHa kenTipy (UDP)

JKoranfaH gepektepai kannbliHa KenTipy afblHOapblHAH KannbliHa KenTipyai XofanfaH gepekrtepaiH YNKeH kenemiH any ywid nanganaHyra 6onaabl xaHe
caypa-catTblk 6actanfaHHaH KewiH KOocblny yuwiH. KannbiHa kenTipy afbiHOapblHOA GenrineHreH yakblT apanbifbiHAa HapbIKTblK AepekTepaid, 6y3binybl
Tapanagbl.

Market Data — Snapshot/Full Refresh (W) apbip xabapbiHga 369 - LastMsgSeqgNumProcessed Tar 34-MsgSeqNum xabapnamackiHa cankec kenegni Market
Data — Incremental Refresh (X) TuicTi aFbiHAa, ocbl Kypan yLiH CHIMWOTTbI Kypy CaTIHAE XXapusanaHfaH.

Market Data-Snapshot/Full Refresh (W) xabapnamacbiHbiH 83 — rptseq TeriHaeri apbip KypanabiH )XaHapTy HeMIpi OCbl CHANLLOTKA eHridinreH Market Data-
Incremental Refresh (X) coHfbl xabapnamachkiHbiH, TvicTi MDEnNtry 83 — RptSeq TeriHaeri kocbiMLua XaHapTy HEMIpiHE CalKkec kernegi.

KocbiMLia xxaHapTynap apHacbiHaarbl Kypan Typansl gepektep 83-rptseq TeriHaeri ocbl KypanabiH kaHapTty HeMipi Market Data — Incremental Refresh (X)
ocbl Kypan ywiH Market Data — Snapshot/Full Refresh (W) ykcac TeriHaeri ocbl HeMipaeH yrnkeH 6onfaH coTTeH 6actan e3ekTi gen caHanybl kepek. CoHgan
— aK, KoCbIMLLa >aHapTynap apHacbiHgafbl Kypan 6onbiHwa gepektepai Market Data-Incremental Refresh (X) xabapnamacbiHbIH peTTik HOMipi OCbl Kypan
bonmbiHwa Market Data — Snapshot/Full Refresh (W) xabapnamachbiHblH 369-LastMsgSeqNumProcessed xabapnama maHiHeH yrkeH ©omnfaH CoTTeH
bacTan e3ekTi gen caHayra 6onagbl. CHanwoTTapAbl xibepyaiH apbip uukniHaeri xabapnamanapabl Hemipney 1-geH 6actanagbl. CoHAbIKTaH, Keneci
LMKIre KaTbICThbl PeTTIK HOMIpi 1 6ap xabapnama kenreHge, 6apnblk Taramaap anblHFaH gen caHanybl Kepek.

7944 — RouteFirst 6enrici Y MaHi ocbl Kypanfa apHarnfaH CHENWOTTarbl arnfalkbl xabapnamaHbl 6enrinengi.

893-LastFragment tag "Y' MaHi ocbl Kypanfa apHanfaH CoHfbl xabapnamaHbl 6enrinengi. CoHgpikTaH Kypan 6ombiHwa cHanwot 893-Last Fragment = 'Y’
(sequence number Ter GombiHWa pykcaTTamanapgblH 6onmayblH eckepe OTbipbin) 21 xabapnama anbiHFaH ke3fge anbiHFaH Gonbin caHanybl Tuic.
CHanwoTTapablH TOMbIK LMKIbIH anyablH )XaHama b6enrici anbiHFaH cHanwoTTapAblH caHbiHbIH IDF afbiHbiHaH 911 TotNumReports TeriHe cavikecTiri 6onbin
Tabblnagbl.

[epekTepai kanmnblHa KENTIpY MPOLLECi.

KannblHa KenTipy npoueci Tek xidepinreH xabapnamanapmeH arbiHaapra acep etedi. KanraH arblHAapAbl €Ki XonveH eHaeyre 6onagbl: onapabl KanmnbiHa
KenTipy afbiHbiHaH 6aprbiK NakeTTep anbiHFaHFa OeWiH HeMece KannblHa KenTipy afbiHAapbiMeH KaTap eHgeyre 6onagpl.

[NakeTTepai Ke3ekKe XKbIKbITY
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Byn npouecc kanmnbliHa KenTipy afblHblHAH NakeTTepdi eHadey KesiHAe XaHapTy afblHAapbliHOaFbl xabapnamanapra kongadblinagbl. Kesekte TbiM Ken
TonTamanapAblH X1HanybliH Gonabipmay YLUiH oflapFa Caikec CHIMLIOT anblHFaHHaH KeliH xaHapTynapabl Aepey eHAey YCbiHbinaabl.

Xabapnama xibepinreH arbiHObl aHbIKTaHbI3.

YKaHapTy afblHAapbiHaH xabapnamManapAbl any XXeHe Ke3eKKe KOH.

YKeTicnenTiH xabapnama 6ap »xaHapTy afblHbIHA COMKEC KeNeTiH KannbiHa KeNTipy afblHbIHAH CHaMNLWOTTapabl anbiHbI3.
Bapnbik kaeTTi Taramgap anblHFaHblH TEKCEPIHIi3:

— o0 CHanwoT uukniHgeri xabapnamanapablH, peTTik Hemipi 1-geH ©actanagbl. Lvkngid agkranyblH aHblKTay YuWiH Keneci xabapnamanbl 34 -
MsgSegNum = 1 apkbInbl KYyTYy Kepek;

— O KannblHa KenTipy arbiHgapbliHAafbl CHanwoTTap Instrument Definitions arbiHgapbiHAaFbLl KypangapAbiH cunaTTamanapbl CUSKTbl peTreH xibepineai.
7944=Y maHi bomnbliHWa Kypan 6ownblHWa cHanwoThLl 6ap xabapnap >ubliHbiHAafbl GipiHWi xabapnama, an 893=Y moHi GoMbIHLWA - OCbl Kypan YLiH
COHfbl Xxabapnama aHblKTanagbl.

KesekteH 6apnbik xabapnamanapgpl any:

0 34-MsgSeqNum maHi 369 - LastMsgSegNumProcessed messages market Data — Snapshot/Full Refresh (W) 6apnbik Kypangap 6oMbiHLWA TONbIK
uvKknae; Hemece

o 83-Rptseq maHi Market Data Incremental — Refresh (x) xabapnamacbiHaH G6epinreH kypan ywiH 83RptSeq MaHIHEH YIKeH.
YKaHapTynapgpl anyabl XanfacTblpblHbI3.

Mapannenb eHaey

Byn npouecc Kypangap apkbifbl >aHapTynapapbl anyfa XXaHe CoHbIMeH Bipre XeTicnenTiH AepeKTepai kannbiHa KenTipyre MyMKiHAiK 6epegi.
Xabapnama xibepinreH afbiHObl aHbIKTaHbI3.

>KaHapTynapabl anbiHbl3, MyMKiH XOK AepeKTep XaHapTbinbIn, 3eKTiniriH Xofantagasbl.

YKeTticnenTiH xabapnama 6ap >xaHapTy afblHbIHA COMKEC KeNEeTiH KannbiHa KeNTipy afblHbIHAH CHaNLWOTTapAbl anbiHbI3.

Op Kypan yLuiH:

— 0 369-LastMsgSegNumProcessed MaHiH xaHaptyaaH 34-MsgSegqNum MaHiMeEH canbICThbIpbiHbI3 XaHe 34-MsgSeqNum kem emec ekeHiHe ke3
XKeTKi3iHi3; Hemece

— 0 83-RptSeq maHiH xaHapTyaaH 83-RptSeq maHiMeH canbICTbIpbiHbI3 XoHe xaHapTyaaH 83-RptSeq MaHi keM emec ekeHiHe Ke3 XKeTKi3iHj3.
YKaHapTynapgpbl anyabl XanfacTblpblHbI3.

5.7. KypanabiH KOCbIMLUA XaHapTynapbl
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JKaHapTynapbl 6ap afblHOoapaarbl xabaprnamanapaa ap Kyparfa apHanfaH xaHapTy Hemipnepi 6ap (tag 83-RptSeq). ©pbip kanTanaHatbiH TOMTa
HapbIKTbIK AEePEKTEP 3NIEMEHTI Kyparnabl KocbiMLIa XaHapTy HeMipiH kamTuabl (tag 83-RptSeq). KnueHTTep xabapnapabiH xidepinyiH Te3 aHbIKTay YLUiH
KOCbIMLLIA >XaHapTy HeMipnepiHiH peTiH 6akbinan anagbl.

Erep 83-RptSeq HemipnepiHiH peTi Oy3binica, 6yn kypan 6onbiHWa HApbIKTbIK ManiMeTTepaiH bip Oeniri xibepinmereHrin 6ingipeai.

Erep 83-RptSeq HemipnepiHiH peTi Oy3binmaca, 6yn Kypan AepekTepi OypbIC XaHe 63eKTi ekeHiH bingipeai.

TCP KocbinbIMbl apKblfibl XXOfarnfaH AepekTepai KannbiHa KenTtipy

Statistics, Orders, Trades afbliHOapblHAA XOK AepekTepAai kannbliHa kenTtipyai onapabl TCP KocbinbIiMbl apKbifbl cypay apkbifbl opbliHAayFa 6onagbl.
KannblHa kenTipyaiH 6yn a4ici )ofapbl eHiMAI eMec, OHbl TEK COHfbl Kypan peTiHAe nanganaHy Kepek XoHe a3 faHa xeTicnewnTtiH xabapnamanapgpl cypay
YLWiH FaHa kongaHy kepek. KnveHT 6ip KocbinbiM YLWiH cypaTybl MyMKiH xabapnamanap caHbl Market Data Multicast cepBepiHiH kKoHdUrypauus hannsiHaa.

6. XXANMbIFA OPTAK FIX UHTEP®EWUCI

UuTepdenc cunattamacekl FIX (Financial Information Exchange, http://fixprotocol.org/) 5.0 SP2 Hyckanapsbl.

XKyite Tek ocbl KoFamablK MHTEpgENCTe cunaTtTanfaH xabapnaManapabl (TonTapabl) XkeHe onapAblH epicTepiH naiganaHagb.

Adma kemy kepek, 5.0 SP2 cmaHdapmbiHOa 6ap epicmep (MiHOemmi xoHe MiHOemmi emec), bipak misimMOe XO0K ocbkl Kenuwinik andbiH0a uHmepgedlc oen
ecenmernedi Hezizei Kapbl3 xeHe BupxameH eneHb6eldi. 5.0 SP2 cmaHOapmbiHOarbl pykcam emineeH MaHOep misimiHOe 6ap, bipak ocbl Kyxkamma
cunammarsnmaraH epic MeHOepi Kame den caHanadbl - XeHe Kesin myckeH xabapnamanap myHOal 0epekmep KabbiridaHbaliobl.

©pic TonTapsbl

6.1. TakbIpbIObI

Table 2
Table 2 g
o Opic aTaybl E Typi Pykcart eTinreH maHaep Eckeptne
& 8
I
8 BeginString String (8) 'FIXT.A.1 >KaHa xabapnamaHblH, 6acTanybliH xaHe XxaTTamMmaHbIH
HYCKaCblH aHblKTangpl. OpkawaH wudpnaHbaraH
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Table 2

o
©
-

Opic ataybl

Hanuue

Typi

Pykcar etinreH maHaep

Eckeptne

aepekTepai kamTuabl, xabaprnamagarbl OipiHLi epic
Gonybl KEPEK.

Bodyl ength

Length

Xabapnama y3blHAbIFbl. CTaHOapTKa calikec ecenTteneg;.
OpkallaH WwugpnaHbaraH gepekTepai kamTuapl,
xabapnamagarbl ekiHWi epic 6onybl kepek. MarnganaHyLwb
XibepreH xarganga 6onybl kepek TCP kannbiHa KenTipy
KbI3METIHAE.

35

MsgType

String (10)

Xabapnama TypiH aHblKTanabl. OpkalwaH wudgpnaHbaraH
aepektepai kamMTuabl, xabapnamagarbl yLiHLWI epic 6onybl
Kepex.

1128

AppVerlD

String (1)

‘9" (FIX50SP2)

Application messages yLiH MpoToKon HyCKacbIH
aHblKTanabl. OpkawaH wudpnaHbaraH gepektepai
kamTuabl. 35 TeriHeH keniH Bapy kepek.

49

SenderComplD

String (12)

XabapnamaHbl xibepyLui KOMNbOTEPAIH
naeHTndukaTopsbl.

OpkallaH wudgpnaHbaraH gepekTepai KaMTuabl.

Erep xabapnama bBupxaHbiH, TCP Replay cepepiHe
Xibepince, onga 6yn epicTe epkiH MaH 6ONybl MYyMKIH.

56

TargetComplID

String

XabapnamaHbl anyLibl KOMNaHUAHbLIH, U AEHTUMKATOPBI.
OpkallaH WwudgpnaHbaraH gepekTepai kKaMmTuabl.

Erep xabapnama KASE-geH xibepineTiH 6onca, 6yn
epicte KASE-peri 6pokepre 6epinreH nanganaHyLbiHbIH
covikecTeHgipriwi (USERID) 6onybl Tuic.

34

MsgSegNum

SegNum

XabapnamaHbiH peTTik HeMipi.

52

SendingTime

ulnt64

Xabapnamanbl 6epy yakbiTel (UTC yakbIT anmarbiHaa)
keneci ¢opmatTta: yyMMDDHHMMSSuuuuuuu, TypakThbl
¥3bIHObIFbl 18 TaHOagaH Typaabl, MyHOA YY-XKbInablH eKi
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Table 2

o Opic ataybl
=

Typi Pykcart etinreH MmaHaep Eckeptne

Hanuue

Killi caHbl (2017 X. 17), MM — angbiH Hemipi, DD - HoMep
KyH, HH-caFat Hemipi, mm-MuHYT Hemipi, SS — cekyHa
HeMIpi, uuuuuu-cekyHaTbIH Benwek 6eniri MMKpOceKyHAKa
AeliH ageHrenekteHeni. ©picTiH 6bapnblk 6enikTepi
yyMMDDHHmMmSSuuuuu ynriciHae kepceTinreH
Y3blHABIKKA Me XaHe KaxeT OonfFaH xafganga HengepMmeH
TONbIKTbIPbINAAbI.

Meican: 52=170125080709000030 yakbIT ywwiH 2017-01-
25 08:07:09.000030 oky yLwwiH sgeTTeri oopmartTa.

Bbyn dopmaT xabapnamanapabiH 6apnblk TyprepiHae,
COHbIH iwiHae TCP Replay-ga kongaHblinaTbiHbIH
€CKepiHi3.

347 MessageEncodin ' H String(11) ‘UTF-8’ (Unicode) Koartay Typi (ASCIl TaH6anapsl emec). Erep
xabapnamaparbl epicTepain kem aereHge bipeyi ASCII-
9 JeH earelle koaTanfaH 6onca, MiHaeTTi 6onbIn
Tabblnagbl.

6.2. Tpennep
Table 3

Pykcar eTinreH

Typi MoHaep EckepTne

E Opic

Ol Hanuume

String(3) XabapnamaHbiH 6akbinay comachl (3 6anT). OpkawaH wudpnaHbaraH
AepekTepai kamTuabl, xabaprnamagarbl COHfbl epic 6onybl Kepek.

10 | CheckSum

6.3. To6bI Instrument
Table 4
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3
E’ Opic E’ Typi Pykcar eTinreH maHaep EckepTne
a
55 Symbol O | String(12) Baranbl kara3gplH Kogbl/abbpeBnaTtypackl. OHbIH canacbiHaa
KASE (SECCODE) kapxbl KypanblHblH, iLLKi CONKeCTEeHAIpriLli
KonaaHbinagbl.
EckepTty: SecCode kogbl 6ap Kkapxbl Kypanbl apTypni
pexuMmaepaeri cayaa-catTbikka kon xeTimai 6onysl MymkiH. Ci3
Symbol (55) + Tradingsessionld (336) koMBUHaLMSACHIH >xeke
Bara Benrineynepi MeH Maminenep MeH eTiHiMaep KecTenepi
Dap xeke Kypan peTiHae KapacTbIpyblHbI3 KEPEK.
48 SecuritylD H | String Kapbl KypanbiHblH naeHTudmukatopsl (Mbicansi, CUSIP,
SEDOL, ISIN xaHe T.6.).
22 SecurityIDSource = H  String ‘4’ (ISIN) Kapbl KypanblHbIH, cavikecTeHaipriw Typi. Erep Security ID
(48) epiciHiH MaHi aHbIKTanca, epic MiHAETTI 6onbin Tabbinagbl.
460 | Product H int ‘3’ (CORPORATE); Baranbl kara3 6annaHbICTbl eHIM TYpi.
‘4’ (CURRENCY);
‘5’ (EQUITY);
‘6’ (GOVERNMENT);
‘7’ (INDEX);
‘9’ (GENERAL COLLATERAL
CERTIFICATE)
10’ (MORTGAGE);
‘11" (MUNICIPAL);
12’ (OTHER);
‘13’ (FINANCING).
461 CFICode H | String ISO 10962 craHaapTbl 6onbiHWa 6aranel karasabiH Typi. CFl

KoAbl
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Tag

Opic

Bonybl

Typi

Pykcat eTinreH maHaep

EckepTne

(Classification of Financial Instruments).

167

SecurityType

String

‘CORP’ (KopnopatueTik obnurauusinap)
‘FOR’ (BantoTtanblk KenicimwapT)

‘CS’ (Kapanamnblm akuusnap)

‘PS’ (ApThIKWbINbIKTLI akuusnap)
‘EUSOV’ (Eypoobnurauus)

‘BN’ (baHk whifapraH 6aransl karasgap)

‘MF’ (MHBeCTULMANBIK KOpnapablH,
nannapsbl)

‘MUNI’ (MyHuuunangbl obnurauusinap)

‘RDR’ (Pecennik genosuTapnbIk
KornxatTap)

‘ETF’ (lWeTenaik MHBECTULNANBIK
KopriapablH, Karazgapbl)

‘COFP’ (MnoTekanbik KaTbiCy
cepTndukaTTapbl)

‘XCN’ (Kara3 KopxblIHbI)

‘STRUCT’ (KocbkiMLua Tizim
naeHTugmKaTopbl)

‘WAR’ (OTiHiwTep Ti3iMi "kypanb!")

‘GCD’ (KnupuHrinik kaTbicy
cepTuduKaThbl)

Baranbl karasgpblH Typi.

541

MaturityDate

LocalMktDat
e

Ob6nuraumanap yLwiH eTey KyHi.
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3
E’ Opic E’ Typi Pykcar eTinreH maHaep EckepTne
a
224 | CouponPayment @ H  LocalMkiDat XuHakTanfaH KynoHAblK TabbICTbl TONeY KyHi.
Date e

223 | CouponRate H  Price Ecen anbipbicy BantoTacbiHa KepCceTiNreH KynoHHbIH LamMachl.

107 | SecurityDesc H | String Baranbl kara3gplH cunattamacel. KASE-ge 6yn »on afbinwbiH
TiniHAeri KapXbl KypanbiHbIH atayblH KAaMTUAbl.

350  EncodedSecurity | H Length Encoded Security Desc epiciHiH y3biHAbIFbI (351) 6anT.

DesclLen
351 EncodedSecurity  H | data Opelc TiniHgeri 6aransl karasabiH ataybl (ASCI TaHbanapbl
Desc emec). Kogray Typi xabapnama TakblpbibbiHaarbl Message
Encoding (347) epiciHae kepceTinreH.

5217  StateSecuritylD H  String Homep rocyaapcTBeHHOW peructpauuu.

5382 EncodedShortSe | H Length EncodedShortSecurityDesc epicCiHiH y3biHAbIFbI (5383) 6aiT.

curityDesclLen

5383 EncodedShortSe | H data Opeic TiniHAeri 6aranbl karas3ablH Keickawa (ASCII

curityDesc cMMBongapbl emec) ataybl. Kogray Typi xabapnama
TakblpbliObiHAarbl Message Encoding (347) epiciHae
KepCeTinreH.

5556 | BaseSwapPx H  Price Ceon-Kypangap caygacblHAarbl Heriari Kypc.

5558 = BuyBackPx H | Price Bara kipicTinikTi ecentey yLwiH Heriari bonbin Tadbinaabl. Erep
kepceTinreH 6ornca, oHaa KipicTinikTi ecentey ockl bara
bonbiHWwa (eTey barackl peTiHAe) XKyprisineai.
BUYBACKPRICE TontbipraH ke3ge BUYBACKDATE epici
MIHOETTi Typae TonTbipbinagbl.

5559 | BuyBackDate H  LocalMktDat KipicTinik ecenteneTiH KyH. Erep kepceTtinreH 6onca, oHaa

e KipIiCTiNiKTi ecenTey ocbl KyHAi NanganaHa oTblpbIn Xypridineai.
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6.4. To6bI Instrument Extension

Table 5
Opic Typi Pykcar eTinreH maHgep Eckeptne
870 | NolnstrAttrib NumInGroup InstrAttribs TOObIHOAFbI 3N1IEMEHTTEP CaHbI.
=> InstrAttribType int '8" (KynoHaplK Ke3eH) Baranbl kaFa3 TencunaTbiHbIH TYpi.
871 '27" (Kap>bl KypanbIHbIH, Erep NolnstrAttrib (870) > 0 6onca, epic MiHaeTTI 6onbin
DaracbliHaafbl OHAbIK 6enrinepaix Tabblnagpl.
caHbl (DECIMAL) )
=> InstrAttribValue String Barankl kaFra3 TencunaTbiHbiH MaHI (erep KongaHbinca).
872
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6.5. To6b1 Market Segment

Table 6
Opic Typi Pykcart eTtinreH maHaep Eckeptne

131 | NoMarketSegments H NumInGroup MarketSegmentGrp To6bIHAaFbl 3NeMeHTTep CaHbl.

0

=> RoundLot H Qty Bip ctaHgapTThl NoTTarbl 6aranbl kKarasgapAblH

561 CaHbl.

=> NoTradingSessionR H NumInGroup TradingSessionRulesGrp TobbIHAafFbI aNeMeHTTEP

130 CaHbl.

9 ules

=> TradingSessionID H String (4) Kapxbl Kyparbl catbinatbliH cayga-caTTblk

=> ceccuAchbIHbIH naeHTugukaTopbl. SECBOARD

336 cayfa-caTTblK PeXnMiH KepceTy YLUiH
KonAaaHbinagsbl.
EckepTne: KapXbl Kypanbl Typni pexxumaepaeri
cayga-caTTbIK YLWiH KormkeTiMai 6onybl MymkiH. Ci3
symbol (55) + Tradingsessionld (336)
KOMBMHaUMAChIH Xeke Bara 6enrineynepi meH
MaMinenep MeH eTiHimaep kectenepi 6ap xeke
Kypan peTiHae KapacTblpyblHbI3 KEPEK.
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Opic Typi Pykcart eTinreH maHpaep Eckeptne
=>= | TradingSessionSubl D String NA — cayga-caTTbIK >KOK Caypa-caTTblK Ke3€eHiH kepceTegi.
>62
S EckepTtnenep:

O — awbiny keseHi

C — xabbiny KeseHi

N — cayna-caTTbIKTbIH, KanbINTbl KE3€EHi
L —>xabbiny ayKLUOHbI

| — ANCKPETTI ayKLMOH

D — ipi nakeTTep ayKUMOHbI

E — xabblny ayKUMOHbIHbIH GaFachl
OonblHWa cayfa-caTTblK Ke3eHi

S — awbiny aykuuoHsbI
A — AyKUMOH: eTiHIMOEepAi XnHay Ke3eHi
a — AyKUMOH: MaMine xacay Ke3eHi

b — AykuuoH: Tisinimai KaneiNTacTbIpy
Ke3eHi. OTiHiwTep byraTTanfaH.

P — AyKUWOH: eTiHiMaepai kaTap XuHay
XOHe KaHaFaTTaHObIpy Ke3eHi

KeseH kogbl cayaa-catTblk 6actanap angbiHaa
XXoHe onap asiKTanfaHHaH KeriH aHblKTanvaraH

KeseHaep apacbiHAa aybiCy aaeTTe Xypeai
caypa-caTtTblk MapTebeciH Kbicka Mep3imai
aybICTbIPYMEH

iLiHOe MeMnekeT Ke3eH, KoAbl aHbIKTanmaraH cayaa-
catTblK )oK (625=NA).

Caypa-caTTbIK ke3eHAepiHiH e3repy TopTiOi MeH
KecTeci cayaa-caTTblK epexenepiMmeH xaHe
HapbIKTbIK LUAPTTAapMEH aHblKTanagbl.

Ochl epicTep TobbIHAaFbI Ke3eH koabl Security
Definitions xabap Ttapaty uukni 6actanfaH kesge
xarnrfackaH keseHgi kepcetegi. Liukngel Tapaty
KesiHAe narpa 6onatbiH Kypan KyriHiH
XaHapTtynapbl 35=f xabapnamanapbiHaH MapTebeHi
mapTebere aybICTbIPYbl KEPEK.
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Opic Typi Pykcart eTinreH maHpaep Eckeptne
>=> | SecurityTradingStat us Int 18 — cayna-caTTbIK XOK KypanablH cayga-catTblk MapTebeciH kepceTteai.
326
118 — awWwbIny KeseHi EckepTy: cayga-catTblkTarbl y3inic 326=2 xoHe 625-
Xonaafbl kKe3eH naeHTudukaTopsl peTiHae
18 — cayga-caTTblK XabblK GenrineHepi.
103 — abbliny Ke3eH; MapTebeci xoK cayaa-caTTblk xaHe xabblk cayna-
caTTblK Kypanbl 60MbiHWA cayaa-caTTbIKTbIH apTypni
2 _ cayna-caTTLIKTaFbl yific TEXHOMOTNANbIK Xal-KYHiH Gingipeai. Ananga, 6yn
eki mapTebe ae cayaa-caTTbiK onepauuvsnapbiHa
) ThIbIM canyapl 6ingipeai, coHabiKkTaH onapfra 326
17 — cayaa-CcaTTbIKTbIH KanbINTbl KE3EH| ep'CTlH, 6|pp‘el‘/'| MeHﬂep| 6ep|neﬂ|
102 — xabbiny ayKUMOHEI Ocbl epicTep ToBbIHAAFLI Kyi Koabl Security
Definitions xabap Ttapaty uukni 6actanfaH kesge
106 — ipi nakeTTep ayKLMOHbI 6onfaH kyngi kepcetegi. Llukngel Tapaty kesiHge
naviga 6onatbiH Kypan KywiHiH xxaHapTynapbl 35=f
107 — AUCKPETTi ayKLMOH xabapnamanapblHaH Kyindi mepTebere aybICTbIpYbI
Kepex.
119 — awWwbIny aykumoHsl
120 — xabbiny ayKUMOHbIHbIH 6aFachl
OonblHWa cayfa-caTTblK Ke3€Hi
=>=  OrderNote Char JINcTuHr aeHreni.
>96
80
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6.6. Ceccus peHreniHaeri xabapnamanap
Logon (A)

Logon nanganaHywsinaH KASE-re xabapnama:

Table 7
Opic Typi Pykcart eTinreH maHaep EckepTne
<Standard Message 0] Xabapnama Typi = ‘A’
Header>
553  Username o String MaiganaHywbl atbl (NOMUH).
554 | Password o String ManganaHyLwbiHbIK Naporni.
1137  DefaultAppl VerlD : O String ‘9’ (FIX50SP2) Ceccusa geHreninge xaTTaMaHblH HYCKacblH

aHbIKTanabl.

EckepTty: TCP replay apHachkiHbiH FIX xabapnamanapbiHbiH Takblpblbbl SenderComplD epiciHgeri MaHbI3bl X0 apKbifbl MpMaHbl aHbIKTay YCbiHbINagbl.

6.7. NanpanaHywsbl Kaiser xbingbiH Logon xabapnama:

Table 8

©pic

Typi

Pykcar eTinreH maHaep

EckepTne

<Standard Message O MsgType = ‘A’
Header>
108 HeartBtInt @) int Caypa xabapnamanapblH Hemece
xabapnamanapblH KyTy apanbifbl HeartBeat.
1137 DefaultApplVer | O String ‘9" (FIX50SP2) Ceccua geHreninge xaTTamaHblH HYCKacbiH
ID aHblKTangbl.
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6.8. Logout (5)

Table 9
Opic Typi Pykcar eTinreH maHaep EckepTne
<Standard Message 0] Xabapnama Typi = ‘5’
Header>
58 Text H String CeccusiHblH asgkTany cebebi.
6.9. Heartbeat (0)
Table 10
Opic Typi Pykcar eTinreH maHaep EckepTne
<Standard Message 0] Xabapnama Typi =
Header> O
BusHec geHreninpgeri xabapnamanap
6.10. Security Definition (d)
Table 11
3
Opic E‘ Typi Pykcar eTinreH maHaep EckepTne
A
<Standard Message @) Xabapnama Typi = ‘d’
Header>
911 | TotNumReports O int Bapnbik Kypangap 6onbiHWa xabapnamanap caHbl.

56



Bnpmam,m AKNapaTThl KOMMEPUHUNJIBIK YCBIHY IIAPTTAPbI TypaJibl Karujia

]
Opic E‘ Typi Pykcart eTinreH maHaep EckepTtne
o
a
Component block o] Kapxbl Kypanbl 6oibiHWa gepekTep.
<Instrument>
Component block Kapxbl Kyparnbl 60oMbliHLWA KOCbIMLLA aknapar.
<Instrument Extension>
15 Currency Currency Baranbl kKarasgblH HOMUHAmbLI KepceTinreH BantoTa
KoAabl.
Component block H Kapbl Kyparbl, OHbIH IMCTUHTI, OHbIH iWiHae
<Market Segment> cayga-caTTblk MapTebeci xoaHe xabap TapaTy LmKni
BacTanfaH kesgeri keseH Typarnbl KocbiMLUa
aknapart. byn gepekrep KypangblH KyWiH aHblKTayfa
MYMKiHAiK 6epeai
35=f TunTi xabapnamanap kabbingaHbaraH ke3ge
KeLl KOCbINy YLWiH cayaa-caTTblk Ke3eHi.
120  SettlCurrency H Currency Ocbl kapxbl Kypanb! 6oMbIHLLIa ecen anblpbICy
XYPpri3ineTiH BantoTa Koabl.
423  PriceType H int 1" (HomnHangaH nanbi3beH) Bara Typi.

'2" (Bipnik yLWiH, Mbicanbl, akuusi Hemece
KeniciMLapT YLUiH)

peno ywiH LUK akumsiHbiH HeMece 0bnuraumsiHbIH
HOMMHarnbIH eMeC, Peno CTaBKkacblH kepceTe
oTbIpbIN, 1" MaHIH Kabbingangbl
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Opic

Bonybl

Typi

Pykcart eTinreH maHaep

EckepTtne

5385

MarketCode

String

Kap>|<b| Kypannbl cayaanaHaTblH HapbIK KOAbI.

Eckepty: Market Code ykcac cayaa-catTblk
epexenepi 6bap cayga-caTTblk pexumaepiHiH TobbiH
kepceTtegi. MarketCode maHi <Market> 336 TerTiH
MaHiHe camnkec kenyi MymkiH, Bipak 6acka makcaTtka
ne.

64

SettlDate

H*

LocalMktDate

HOKAHOKMMOL cbopmaTbiHAa KepceTinreH ecen
amnbIpbICy KyHi. Kop >xaHe BantoTa HapbIfblHbIH
Xynenik pexvmMaepi ywiH-ecen anblpbiCy KYHIH
KepceTteai.

Celinecy pexumaepi yLiH-aaenki 0oMbIHLLA
KonaaHbInaTbiH ecenTey KoApbl YLiH ecenTey KyHiH
kepceTegi. Mamine 6oubiHWa ecen anbIpbICyablH,
HaKTbl KyHi OCbl KYHHEH e3reLue 6onybl MyMKiH XoHe
SettIDate epiciHae necisgengipinreH maminenep
afblHbIHAA XapusnaHagbl.

BanoTanblk cBOMN-Kypangap YLiH: Kepi MamMine yLiH
ecer anbIpbICy KyHi.

969

MinPricelncrement

float

BaraHbIH e3repyiHiH, MUHUMandbl Kagambl.

5508

FaceValue

Amt

Bip Garanbl kara3ablH, HOMUHANAbIK KYHbI, Kyparn
BantoTacbiHaa.

5850

OriglssueAmt

Int

AHanbICTafbl KeNeM.

7595

NoShareslssued

Qty

Weirapy kenemi.
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3
Opic E‘ Typi Pykcart eTinreH maHaep EckepTtne
o
a
9119 | SettlFixingDate Date AKLMOHepriep TidiniMiHiH, XabblnFaH KyHi.
9982 DividendNetPx Numeric Ecen aibipbicy BanoTacbiMeH KepceTinreH
OVBUAEHATEPAIH LWaMachl.
9696 | QuoteText Char Mikipnep.

6.11. Security Status (f)

Security status xabapnamanapbl KypangblH cayga-caTTblk MopTebeci MeH cayfa-caTTblK Ke3eHiHaeri earepictep Typanbl xabapnanabl. 4.0 HyckacbiHaH 6acTan
Security Status xabapnamanapblH xapusinay 6enek ISF afbiHbIHAA XXy3ere acbipbinabl.

EckepTy: kel Kocbiny cueHapwuviHaeri KypangapablH afbiMAarbl KyinepiH any yuwiH 326 >xeHe 625 epicTepiHe apHanfaH cHenwoT peTiHge Kayincisaik
aHblkTamanapsl (IDF) apHacbiH nanganaHbiHbI3.

Table 12

©pic

Typi

Pykcar eTinreH maHaep

EckepTne

<Standard Message Header>

Xabapnama Typi = 'f'

55 Symbol

String

Baranbl kara3gplH Kogbl/abbpeBuaTtypackl. On Mackey
oupxacbiHga (SECCODE) kapxbl KypanbiHbIH, iLLKi
naeHTUmMKaTopbiH NanganaHabl. EckepTy: kapxbl
kypanbl SecCode koabIMeH cayaa-caTTbIK YLUiH KOn
xeTimai 6onybl MyMKiH 8p Typni pexxumgepge. Symbol
(55) + Tradingsessionld (336) kOMOMHALMACHIH Xeke
Oara Genrineynepi 6ap »xeke Kypan peTiHae KapacTbipy
Kepek XaHe Maminenep MeH eTiHiMaepAiH kectenepi.
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Opic Typi Pykcart eTinreH maHaep EckepTne
336 TradingSessionID String Kapbl Kypanbl catbinaTblH cayga-caTTblK CECCUSACBIHbIH
naeHtudpmkatopsl. SECBOARD cayga-catTbik peXMMiH
KepceTy YLWiH KongaHbinagpl.
EckepTty: SecCode koabl 6ap Kkapxbl Kypanbl apTyprii
pexvMaepaeri cayfa-catTbIkka Kon XeTimai 6onybl
MywmkiH. Ci3 symbol (55) + Tradingsessionld (336)
KoMbuHaLmscbiH xxeke bara 6enrineynepi meH
MaMinenep MeH eTiHimaep kectenepi 6ap xeke Kypan
peTiHae KapacCTblpybIHbI3 KEPEK.
625 TradingSessionSubID String NA — cayga-caTTblK >KOK Caypna-caTTblk ke3eHiH kepceTegi.
O — awbiny keseHi Caypa-caTTblk 6acTtanap angbliHaa ke3eH Kogbl
. aHbIKTanMaraH xaHe onap agkranfaHHaH KeniH.
C — xabbliny KeseHi
. KeseHaep apacbiHgarbl aybiCy afeTTe cayaa-caTTbiK
N — cayna-CaTTbIKTbIH KanbinTbl KE3eHi MapTebeCiHiH Kbicka Mep3iMi aybICybIMEH XXypeai Ky
L — >kabbiny ayKUNOHbI Ke3eH KoAbl aHblKTanvaraH cayaa-catTblK )oK (625=NA).
| — OUCKPETTI ayKUMOH Caypa-caTTblK ke3eHAepiHiH e3repy TopTiOi MeH KecTeci
- cayfa-caTTblK epeXXenepiMeH aHe HapbIKTbIK
— IP! NAKETTEp ayKLMOHE! WapTTapMeH aHbIKTanagpl.
—xabblny ayKuNoHbIHbIH 6aFackl 6olibIHILA
cayfa-caTTblK Ke3€eHj
S — awbiny aykuuoHsbl
A — AYKLMOH: eTiHiMOepai XXuHay Ke3eHi
a — AyKUMWOH: MaMine xacay Ke3eHij
b — AyKUWOH: Ti3iniMai KanbINTacTbIpy Ke3€eHi.
OTiHiWTep byFaTTanfaH.
326 SecurityTradingStatus int 18 — caypa-caTtThIK XOK KypangbiH cayga-catTblk MapTebeciH kepceTeai

118 — awbiny KeseHi

Eckeptnenep:
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Opic Typi Pykcart eTinreH maHaep EckepTne
18 — caypa-caTtThIK XabblK Caypa-caTTbiKTarbl y3inic 326=2 xeaHe 625-xonaarbl
103 — xaBbiny KeseH; Ke3eH naeHTudukaTopbl peTiHae 6enrineHeai
.. "Caypa-caTTblk X0K" xaHe "Cayga-caTtTblK XabbiK"
2 — caypa-caTTbIKTarbl y3inic . o .
mapTebenepi Kypan 6oMbiHIWa cayda-caTTbIKTbIH 9pTyphi
17 — caypa-caTTbIKTbIH KanbINTbl KE3eH;j TEXHOMOrMAnbIK Xa-kKyniH 6ingipeai. Ananga, 6yn exi
MapTebe ae caypa-caTtTblk onepauusanapbiHa TbiibiM
102 —aBbiny aykuuoHs! canyabl 6ingipeai, coHabikTaH onapra 326 epicTiH
— ipi nakeTTEP ayKUMOHDI Oipaen maHaepi Gepinegai.
— AMCKPETTi ayKUMOH
— alwbliny ayKuUOHbI
— Xabblny ayKUMOHbIHbIH Bafackl 6GoMbiHLWA
cayga-caTTblK Ke3eHi
5509 | Auctionindicator Boolean Y' (UNa); Ocbl Kypan 6onbiHWa 6acTankel opHanacTbIpy ayKLUOHbI
'N' (PKoK) eTKi3ineTiHiH xabapnanTtbiH NHankaTop. Kasipri yakbitTa

GacTankbl opHanacTbipy ayKUMOHAAPbIHbIH AepeKTepi
afblHOapaa xapvsnaHoanap!.

EckepTtnenep:

BacTtankbl opHanacTbipy ayKUMOHbIHAH 6acka
ayKkumoHgapabiH, 6apnbik Typrepi ywiH 5509=N.

Boolean maHAaepi xbingam xabapnamanapga ekinik oyTiH
caHaap peTiHae 6epinegi: N ywiH 0 xoHe Y yuwiH 1.
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6.12. Trading Session Status (h)

Table 13
Opic Typi Pykcart eTinreH maHaep EckepTne

<Standard Message Xabapnama Typi = 'h'

Header>

336 TradingSessionID String Caypna ceccusiCbiHbIH, M aeHTUMKaTOpbl. ©picTe HapbIK
naeHTudmkatopsl 6ap.

340 TradSesStatus int ‘100’ (KASE GannaHbICbl OpHaTbINAbl); Caypa ceccusicbiHbIH MapTebeci. FAST cepBepiH

101" (KASE KoChbiTbIMbI %oFansl); '102" BupxaHblH caypa-caTTbIK XyieciHe Kocy xaraanbl
e 4 . Typanbl xabapnangpi.

(kocbInbIM KannblHa KenTipingi, XKyne kanta

icke Kocblnmagpl); EckepTy: 340=103 ekiTanai xabapnama any cayga-

. , - L i caTTblK XXyneci anablHFbl KyWAiH TONbIK XXofanybIMeH
Jagibfsimgzzrlzgingga 'é%’;;p':f)“’ cayna kanTa icke KocbinfaHblH G6ingipeai. Ci3 6apnblk anbiHFaH
KKy K K A JepekTrepai xoubin, onapapl 6ackiHaH 6actan any

npoweaypacbiH 6acTaybliHbI3 KEPEK.

58 Text String EpkiH chopmaTTarbl MaTiHAIK xon. TyciHikTemenep,
KASE HakTbl HapbIfblHa KOCbIfyfa KaTbICTbl KOCbIMLUA
aknapar yLiH nanganaHbinybl MYMKiH.

6.13. Market Data Request (V)
Table 14
Opic Typi Pykcar eTinreH maHaep EckepTne

<Standard Message Xabapnama Typi ='V'

Header>

1180 ApplID String OLR, TLR, MSR, ISF UDP afbIHbIHbIH MAEHTUdUKATOPbI.
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Opic Typi Pykcar eTinreH maHaep EckepTne
1182 ApplBegSegNum  H SegNum BipiHwWi cypaTbinFaH xabapnaMaHblH peTTik
HeMIpi.
1183 ApplEndSegNum : H SegNum CoHfbl cypaTbinFaH xabapnamaHblH peTTik

Hewmipi. Erep Cypay 6ip xabapnama 6onca, oHaa
ApplBegSegNum (1182) = ApplEndSegNum
(1183). Erep 6enrini 6ip xabapnamagaH KemiH
bapnblk xabapnamanapra (6ipak xibepinreH
xabapnamanapgblH, Makcumarnapl caHblHaH
acnanTbiH) cypaHbIic 6bonca, oHaa
ApplEndSegNum (1183) = '0'(wekci3gik).

6.14. Market Data - Snapshot/Full Refresh (W)

Table 15
©pic Typi Pykcar eTinreH maHaep EckepTne
<Standard Message Header> 0] Tun coobweHusa ='W’
83 RptSeq O int Kypangbl xxaHapTy Hemipi. Rptseq (83) celikec
keneai Market Data — Incremental Refresh (X)
COHfbl XxabapblHAa, on Kypan 6oMbiHLWa CHeNwoT
nanga 6onfFaH Kesge xapusnaHfaH.
369 LastMsgSegNumPr | H SegNum Ocbl Kypan GoMbIHLA CHEMLWOT KarnbINTackaH caTTe
o} anblHFaH xeHe eHaenreH Market Data —
cessed Incremental Refresh(X) coHfbl xabapnamacbkiHaH
MsgSeqNum (34) celikec keneTiH MaH.
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Opic

Typi

Pykcat eTinreH maHaep

EckepTne

EckepTy: ap Typni Kypangap yLwiH Oyn epicTiH MoHi
Oipaew cHenwoT Xapwusinay Uukninge ap Typhi
6onybl MyMKiH.

340

TradSesStatus

Int

‘100’ (KASE GannaHbICbl OpHaTbINapl);

‘101’ (KASE 6arnnaHbICbl xofanapl);
‘102’ (bannaHbIC KannblHa kenTipingi,
caypa-caTTblK XyMeci kanuTa icke
Kocbinmagpl);

‘103’ (bannaHbIC KannblHa kenTipingi,
caypa-caTTblK XyMeci kanuTa icke
KoCbInAabl).

Caypna xywecimeH kocbiny maptebeci. KASE
Market Data Multicast FIX/FAST Platform cepsepiH
Kocy

Xafgawnbl Typanbl xabapnanabl bupxaHbiH cayaa-
caTTblK XyneciHe.

EckepTy: 340=103 ekiTanan xabapnama any
cayna-caTtTblK XXyneci angblHfbl KynaiH, TONbIK
OFarnybIMeH KalTa icke KocbinFaHbiH 6ingipeni. Ci3
OapnblK anbliHFaH AepeKTepai XKowbin, onapapl
HacbiHaH 6acTan any npouegypacbkiH 6acTaybiHpbI3
Kepek.

55

Symbol

String

Baranbl kara3gpliH Koabl/abbpeBnatypachl. OHbIH
canacbliHga KASE (SECCODE) kapxbl KyparbIHbIH
iLLKi cCoMKeCcTeHAipriwi KongaHbinaasbl.

EckepTty: SecCode koabl 6ap Kapxbl kypanbl
apTYypni pexumaepaeri cayaa-catTbikka Kon
XeTimai 6onysl MyMkiH. Symbol (55) +
Tradingsessionld (336) komGMHauusACkIH Xeke GaFa
Benrineynepi

Gap keke Kypan peTiHAe KapacTblpy KEPEK XaHe
MaMinienep MeH eTiHiMAEepAiH KecTenepi.

893

LastFragment

Boolean

‘Y’ (CoHfbl xabapnama, CHanwoT
Kypbinabl);

‘N’ (Xabapnama COHfbl EMeC, CHIMLWOT
ani KanblnTacnaraH).

Xabap cepusigarbl ocbl Kypan 60MblHLIA CHINWOT
KanbInTacTblpaTblH COHFbI 6OMbIN
TabblnaTbiHABIFBIH KepceTeTiH MHaukaTop.
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Opic Typi Pykcar eTinreH maHaep EckepTne
Boolean maHaepi Xbingam xabapnamanapgarbl
ekinik OyTiH caHgap peTiHae 6epinreH: n ywiH 0
XoHe Y yuwiH 1.
7944 RouteFirst Boolean ‘Y’ (GipiHWi xabapnamaHbl 6enrinengi Kypan 6oMblHLLA CHAMNWOT KarnbinTacTblpaTbliH
OCbl Kypan boviblHLIa CHenwoTTa) xabapnap TobbliHAarbl BipiHLWi xabaprnaMmaHblH
‘N’ (BipiHWi xabapnama emec ochbl VIRANKATOPSI.
Kypan GoMblHLIA CHeNWOoTTa)
1682 MDSecurity Trading int 18— caypa-caTTblK >OK Kypan 6orbiHWwa cayaa-caTTbIKTbIH Xan-Kyui.

Status

118— awbiny keseHj

18— caypa-caTtTbIK abblK

103- xabbiny KeseHi

2— caypa-caTTbIKTarbl y3inic

17— caypa-caTTbIKTbIH KanbInTbl KE3eHi
102— xabbiny ayKuMOoHbI

ipi nakeTTep ayKLMOHbI

OVCKPETTi ayKUuNoH

119 — awWwbIny aykumoHbl

120 — xabbiny ayKUMOHbIHbIH GarFachbl
OoMbIHLWA cayaa-caTThlK Ke3eHi

EckepTnenep: cayga-catTbikTarbl y3inic 1682=2
XoHe 625-xonaafbl keseH ngeHtTudukaTopsl
peTiHOe GenrineHepi.

KeseHaep apacbiHaarbl aybicy, ageTTe, cayaa-
caTTblKk MapTeDECIH Kbicka Mep3iMAi aybICTbIpYMEH
XYPELi MeMnekeT cayaa-caTTblK XKOK,

OHAa Ke3eH koAbl aHblkTanmaraH (625=NA).

Caypa-caTTblK ke3eHAEepiH aybICTbIpy TOpTiDi xaHe
KecTe cayfa-caTTblK epexernepiMeH XaHe
HapbIKTbIK LUAPTTApPMEH aHblKTanagbl

"Caypa-caTtThblK XOK" xxaHe "cayaa-caTTblK )abbIK"
MapTebenepi Kypan 6oMbIHLLIA cayAa-CaTThIKTbIH,
aPTYPNi TEXHOMNOMMANbIK Xan-KyriH 6ingipeai.
Ananga, 6yn eki mopTebe e cayaa-caTtTbiK
onepauusinapbiHa TeiibiM canyapl 6ingipeai,
coHAabIKTaH onapra 326 epicTiH Gipaen maHaepi
Oepineai.
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Opic

Typi

Pykcat eTinreH maHaep

EckepTne

5509

AuctionIndicator

Boolean

Y’ (Na) ‘N’ (XKok)

Ocbl kKypan bolbiHIWa 6acTankbl opHanacTbIpy
aYKLMOHbI ©TKi3iNeTiHiH xabapnanTbiH HanMKaTop.
Kasipri yakbiTTa 6acrankbl opHanacTbipy
ayKUMOHOapbIHbIH AepekTepi afbiHaapaa
XapuanaHbangbl.

EckepTtnenep:

BacTtankbl opHanacTbipy aykumMoHblHaH 6acka
aykumoHgapablH, 6apnbik Typrepi ywiH 5509=N.

Boolean maHaepi FAST xabapnamanapga ekinik
OyTiH cangap peTiHae 6epineai: N ywiH 0 xxaHe Y
YLiH 1.

451

NetChgPrevDay

PriceOffset

AnabliHFbl cayaa-caTTblK KYHiHIH COHFbI MOMINECIHIH
OafacblHa KaTbICTbl COHfbl MaMine baFacbiHbIH
esrepyi.

336

TradingSessionID

String

SECBOARD cayga-catTblK peXMMiHiH
naeHTudmkaTopbl

EckepTne: kapXbl Kypanbl Typhi pexxumaepaeri
cayda-caTtTbIK YLWiH KorkeTiMAai 60mybl MyMKiH.
Symbol (55) + Tradingsessionld (336)
KOMOMHaLMACHIH XeKe Kypan peTiHae KapacTbipy
Kepek xxeke bara benrineynepimMeH >xaHe
MaMinenep KectenepiMeH xaHe eTiHiMaep.

779

LastUpdateTime

ulnt64

Mss afbiMbIHAA: xabapnama >xapusnaHaTtbiH
cayfa-caTtTblK XYNeCiHiH, COHfbl OpblHAAnfaH
TpaH3aKUns yakbIThl.

Oepektep niwimi-yyMMDDHHmMmMSSuuuuu,
TYpaKTbl ¥3blHAbIFbI 18 TaHOagaH Typaapbl, MyHaa
YY-XbINAblH eki Kiwi caHbl (2017 x.17), MM — ain
HeMipi, DD — kyH Hemipi, HH — caraT Hemipi, mm —
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Opic

Typi

Pykcat eTinreH maHaep

EckepTne

MUHYT HeMipi, SS — cekyHA HeMmipi, uuuuu —
MUKPOCEKYHKa AeliH AeHrenekTenreH cekyHaTbIH
Genwek 6eniri. ©picTiH 6apnblk 6eniktepiHae
KepceTinreH

yyMMDDHHmMmMSSuuuuu ynriciHae y3biHAbIFbI

XeHe KaxkeT BonfaH xaraaiiga HengepMeH
TONbIKTLIPLINAAHI.

268

NoMDEntries

NumInGroup

MDEntryTypes ToObIHOAFbI 9NIEMEHTTEP CaHbl.

=> 269

MDEntryType

char

‘0’ (CaTbIn anyra bara 6enriney);

‘1’ (CaTyra apHanfaH bara
Oenrineynep);

‘2’ (CoHfbl MaMine GonbiHLWA aknapar);
‘3’ (MnpekcTep Tisimi);

‘4’ (Awbiny 6arachk! / BipiHWI MaMine
Oarachbl);

‘5’ (XKaby b6arachkl / angblHfbl KYHHIH,
COHFbl MOMINeCiHiH 6arachbl);

‘7’ (MamineHiH eH xofapbl 6aFacbl);
‘8’ (MaMineHiH eH TemeHri 6afFachbl);
‘9’ (OpTawa ernweHreH baranap);
‘A’ (TeHrepimcizgik);

‘B’ (Maminenep kenemi);

‘J” (boc cHanwoT);

‘N’ (Ceccus iwiHaeri eH xorapbl
cypaHbic barachbl);

Hapblk AepeKTepiHiH Typi.
EckepTtnenep:

Op Typni AepekTep TyprepiHiH 6onybl cayna-
caTTbIK epexenepiMeH aHbikTanagpl XeHe cayaa-
caTTbIK

pexumiHe 6arnaHbiCcTbl 6onagpl

XeHe HapblK.

Op Typni xabap TapaTy apHanapbiHAa ocbl
Tisimgeri maniMeTTep TUMNiHIH MaHAEPIHIH,
XMUbIHTbIFbI 6ap

Boc kitan (269=J) kypan 6onbiHWa eLlwkaHaan
[epeKTep ok ekeHiH 6ingipeai. byn xabapnama
Kyparn KoZbl MEH PEXUMiH KepceTnecTeH (Bykin
HapblKTa) anblHybl MyMKiH. Byn xxafganaa cis
OaprbIK XXNHaKTanfaH gepekTepai XXombin,
DacTankbl KOCcbIy npoueaypacbkiH 6acTaybiHpI3
Kepek.

Kenbip gepektep TypnepiHiH MafbiHaCcbl Hapblk
TypiHe 6annaHbIcTbl (KOop HemMece BantoTa)
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Opic

Typi

Pykcat eTinreH maHaep

EckepTne

‘O’ (Ceccus iWwiHAOEeri YCbIHBbICTbIH €H
TeMeHri 6arachbl);

‘Q’ (AyKUMOHHBIH ecenTik baFachl);
‘W’ (Awy/xaby ayKUMOHbIHBIH, 6aFachl);
‘C’ (Awy/xkaby ayKUMOHbIHbBIH Kenemi);

‘e’ (KamTamaceoI3 eTinmereH cayaa-
caTTblkka TbiMbIM cany)

‘f (Awy/ xaby, caTbin any ayKuMOHbIHA
HapbIKTbIK ©TiHIM);

‘g’ (Awy/xaby, caTy ayKUMOHbIHA
HapbIKTbIK OTIHIM);

‘i’ (CypaHbIC ceccuscbl);
‘i’ (Ceccus ycbIHbICHI);

‘h’ (Cayga anablHAafbl KE3EHHIH,
Oaracebl);

‘k’ (CaypagaH KeuiHri ke3eHHiH 6aracbl);

‘I (HapbIKThIK BafFa 2); Bantota HapbIfbl
ywiH-Mackey yakbITbl 6ovbiHWa 11: 59-
12: 00 ke3eHiHae ecenTenreH
BantoTanblk UKCUHT barachl

‘m’ (HapbikTbik 6ara); BantoTa HapblIfbl
YLiH

— BanoTanblK PUKCUHITIH GaFachbl)
‘0’ (Pecmu awbiny 6araceol);

‘P’ (Pecmu arbimparsl 6ara);

Caypa-caTTbIKTbIH Kenicces pexvmaepiHae
OenceHai eTiHiMaep Typanbl AepekTep oK

Caypa yWeciH xaHapTy Kes3iHae oCbl epiCTiH
MBHIEP XUbIHTbIFbI KEHEWE anagpl.

KopaTbl ocbl epicTiH, 6enricia MaHaepi xeHe onapfa
DannanraH 6acka epicTep xaHa aepekrep
TyprepiHe 6enimaenveniHwe koata
ecKkepinvenTiHAen eTin xkacay yCblHbInagpl.

WHupekctep MSC/MSR apHacbiHaa xapusinaHagbl.

AnpabIHFbl KYHHIH aepekTepi 286 epicTiH 6onybiMeH
Genrinexeni
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Opic

Typi

Pykcat eTinreH maHaep

EckepTne

‘q’ (BantoTa Hapblifbl YLWiH-BanoTa
PUKCUHTIHIH Xanblkaparblk 6aracbl

‘r (XKabyablH pecmu barachl);

‘v (XKMbIHTBIK CypaHbIC);

‘W (KMBIHTBIK YCbIHbIC);

‘s’ (Ipi nakeTTepmMeH aykumMoH baracel);

‘X’ (Ipi nakeTTepMeH ayKuUOH kenemi);
'y' (ecen ambIpbICy KYHIHE XXMHaKTanfaH
KynoHAbIK Kipic, pybnbmeH, bipnikke
KanTa ecenTereHge Kapxbl KypanblHbiH)

'u' (Oropaums);

'z' (BapnbIk
Maminenep/neciageHgipinreH
MaMinenep Ti3iMmi)

=> 278

MDEntryID

String

MDEntry anemeHTiHiH ngeHTumkaTops!.
EckepTtnenep:

Mawminenep apHachl ywiH (269=z) 6yn epicte
MaMmine Hemipi 6ap xon 6ap.

OTiHimaep apHachl yLwiH 6yn epicte bupxaHbIH
eTiHIMaep KecTeciHaeri OTiHIMHIH OupXKarnbIK
HemipimeH HGannaHbICTbl EMEeC XaHa eTiHiMAi Kocy
Typanbl xabapnama ngeHtTudukaTopbl Xonbl 6ap.

XKaHa eTiHimaep ywiH MDEntryID ecenTeriwiHiH
MaHi apKallaH apTagpl, bipak MiHOeTTi Typae Gip
eMec.
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Opic

Typi

Pykcat eTinreH maHaep

EckepTne

=> 270

MDEntryPx

Price

HapbIKTbIK AepekTep aneMeHTiHiH 6aracbl
(HapbIKTbIK AepekTepaiH 6epinreH TypiHe cowkec
kenegi xxaHe kasipri MDEntryanemeHTiHe).

Erep MDEnNtryType (269) 6ipeyi 6onmaca, epic
WapTTbl Typae MiHaeTTi 6onbin Tabeinagsl (‘A', 'B',
IJI).

=> 271

MDEntrySize

Qty

HapbIKTbIK AepeKTep SNeMEHTIHIH CaHbl HEMece
KeneMi (HapbIKTbIK AepekTepaiH bepinreH TypiHe
comnkec kenegi xoHe kasipri mdentry anemeHTiHe
xatagbl). Erep MDUpdateAction (279) = XKaHa ( 0)
xoHe MDEntryType (269) 6ipeyi 6onca, epic
WapTTbl TypAe MiHAeTTi 6onbin Tadbinagel ('0', "1,
2','A B QgL v W),

EckepTy: 269='A", ' B ' ywiH byn epic kepceTinreH
KapXXbl Kypanbl 6ipnikTepiHiH caHbIHAA.
HepektepaiH 6acka Typnepi ywiH byn epic
KepceTinreH notrap caHblHAa.

=> 272

MDEntryDate

UTCDateOnly

Hapblk AepeKTepiHiH OCbl 3fIeMeHTiHe KaTbICTbl
KyH.

=> 273

MDEntryTime

UTCTimeOnly

Hapblk AepeKTepiHiH OCbl 3afeMeHTiHe KaTbICTbl
YakpbIT.
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Opic Typi Pykcar eTinreH maHaep EckepTne
=> 625 TradingSessionSub String ‘NA’ — cayga-caTTblK XOK Caypa-caTTblk Ke3eHiH KepceTeqi
'D ‘O’ — alwbINy Ke3eHi KocbiMLa kaHapTynap MeH CHaMNWOTTap YLUiH
~ . cayfa-caTTblK Ke3eHi afrbiMAarbl cayaa-caTTbik
C’ —xabeiny keseHi Ke3eHiHe eMecC, OCbl 3NIEMEHT YLWiH oKuFa bonfaH
‘N’ — cayga-caTThIKTbIH KanbINTbl Ke3eHi | Ke3eHai kepceTefi.
‘L’ —>xabblny aykunoHbI
‘I — ANCKpeTTi ayKLUMOH
‘D’ — ipi nakeTTEep ayKLUMOHbI
‘E’ — xabblny ayKLWOHbIHbIH 6afachl
OoMbIHIWA cayaa-caTThlK Ke3eH,i
‘S’ — awbiny ayKUMOHbI
‘A’ — AyKUMOH: eTiHimaepai XnHay
Ke3eH;j
‘a’ — AyKUMOH: MaMirne xacay Ke3eHj
‘b’ — AyKUMOH: Ti3inimMai kaneinTacTbipy
Ke3eHi. OTiHiwTep OyraTtTangpl
=> 276 QuoteCondition MultipleValueSt | ‘C’ (EH >xakcbl 6ara) Bara Genrineyai cunattaiTbiH WapTTapablH, TisiMi,
ring wapTTap 6oc opblHAapMeH GeniHea;.
=> 277 TradeCondition MultipleValueSt | ‘C’ (Mamine 6onbiHwWa ecen anbipbICy Mawmine HerisiHae ecenTeneTiH MaMineHi Hemece
ring MaMine xacarnfaH KyHi xysere HapbIKTbIK AepeKTepai cunaTTanTbiH WwapTTap,
acblpbiniagpl) waptTap b6ip-6ipimeH 60c opbiHAapmeH GeniHea,.
‘J” (Mawmine 6ovblHWa ecen anbipbiCy
MaMife acanfaHHaH KeniHri keneci
KYHi >Ky3ere acblpblnagbl)
‘R’ (Awy barachbl)
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Opic

Typi

Pykcat eTinreH maHaep

EckepTne

‘AJ’ (PKabygplH pecmun baracbl);
‘98’ (EH, TOMEHTi MaHi);

‘99’ (Makcumangbl MaHi)

=> 286

OpenCloseSettlFla
g

MultipleValueSt
ring

‘4’ (AnablHFbl cayda-caTTblK KyHiHiH
aepekrepi)

HapbIKTbIK AepeKTep ANEMEHTIHIH, TYPiH
aHbIKTaNTbIH XanayLa.

=>40

OrdType

Char

‘1’(HapbIKTbIK)

OrTiHim Typi. Erep MDEntryType (269)='f,'g"

EckepTne: aykumoHFa HapbIKTbIK ©TiHiMAep >kabblny
aYKLUMOHbI DacTanfaHHaH KewiH icke Kocblnaabl
XoHe xapusanaHagpbl. AyKUMOH Maminenepi on
adKTanfaHHaH KeWiH xxacanagbl.

=> 236

Yield

Percentage

MDEntryPx (270) 6afacbl 6olibIHLWa ecenTenrex
KipiCTinik.

=>64

SettlDate

H*

LocalMktDate

YYYYMMDD eckepTy pbopmatbiHaaFbl MaMine
bonbiHwa (Settlement Date) ecen avblpbICy KyHi:

— KaAiMri MaMinenep yLiH-ecen anblpbICy KyHi;

— peno MaMinenepi ywiH-peno MamineciHiH GipiHLLUi
GeniriHiH ecen amblpbICy KYHi.

=>44

Price

Price

Peno maminenepi ywiH peno menwepnemeci.

=> 423

PriceType

int

'"1' nanbi3gbik PEMO menwepnemenep

Peno maminenepi ywiH 6ara TypiH (peno
MesLwepnemMeci nanbI30eH) kepceTeni.

=>5154

CXFlag

Boolean

Y (Us1)

KamTamachl3 eTinmereH cayaa-catTblKka ThiibiIM
cany (269='e")
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N (%Kok)

=> 5292

BidMarketSize

Int

Kypan 6ipnirimeH kepceTinreH ayKuUOHHbIH,
KyTineTiH 6arackl 6GoMbIHLLA caTbin anyfa xaby
aYKLMOHbIHAAFbl HAPLIKTbIK ©TiIHIMAEPAH XUbIHTbIK
Kesnemi.

=> 5293

AskMarketSize

Int

Kypan OipnirimeH kepceTifnireH caTtyfa xady
ayKUMOHbIHAAFbl HAPLIKTbIK 6TiHIMOEPAiH XUbIHTbIK
Kenemi.

=> 5384

AccruedInterestAmt

Amt

YKnHaktanfaH KynoHAablK Kipic kenemi.

=> 5459

SettlType

Char

Maminenep GonbiHLWa ecen anbipbiCy KOabI(269 =
z)

=> 5510

ChgFromWAPrice

PriceOffset

AnabIHFbl cayAa-caTTbIK KyHiHiH opTalla esleHreH
GaracbiMeH canbiCTbipFraHa MaMmine 6aracbiHbIH
esrepyi.

=> 5558

BuyBackPx

Price

Peno maminenepi ywiH-peno MaMmineciHiH, comachl
(269 = 2).

=> 5559

BuyBackDate

LocalMktDate

Peno maminenepi yLiH-peno MaMIneciHiH, eKiHLUi
BeniriHiH KyHi
(269=2).

=> 5677

Repo2Px

Price

Peno meminenepi yLiH-peno MaMineciHiH, ekiHLwi
GeniriHiH comachl
(269=2).

=> 5791

TotalVolume

Amt

Akwanan kapaxart kenemi. MDEntryType (269)='f,
'g'6onca kongaHbinagpl.

Caypa-caTTbIKTbIH awwbiny/kabbiny
ayKUMOHbIHAAFbI HAPbIKTLIK 6TiHIMAEep Kenem
peTiHAe akwa comacblH kepceTeai. backa Typaeri
eTiHimaepae caTbinaTblH Kypan NoTTapblHbIH CaHbl
oonaapl.

=> 5902

EffectiveTime

UTSTimestamp

OTiHiMAi icke Kocy yakbITbl. Icke Kocy bacTanmaraH
Gara GenrineynepiHgeri eTiHimgep MeH Gara
JeHrennepi cayaa-caTTblKka KaTbicnangpl.

=> 9820

StartTime

UTSTimestamp

AYKLMOHHbIH BacTany yakblTbl. Ipi nakeTTik
ayKumMoHAap MeH AUCKPETTi ayKuMoHaap YLWiH
KonaaHbinagbl.
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=> 6139

TotalNumOfTrades

int

Caypa KyHi iWiHAe xacanfaH Maminenepain xannol
CaHbl.

=> 6143

TradeValue

Amt

YKacanraH maminenep kenemi.

=>7017

Volumelndicator

Char

'0'(eTiHiMAEp XOK)

'"1' (eTiHiMaepAiH kenemi N LwekTi
LamacblHaH acnangbi®)

'2' (eTiHimaepaiH kenemi N LwekTi
LamacblHaH acagpl®)

'3' (eTiHiwTep Bap)

Ipi nakeTTEepMeEH eTiHIMAaep kenemiHiH, UHANKaToPbI.
MDEntryTyp 269=v Hemece 269=W 6onrfaH ke3ge
KonaaHbinagsbl.

N * (alHbIManbl) — MHAUKATOpP WamacbiH bupxa
aHbIKTanabl

=> 9168

OfferNbOr

int

KesekTe caTyfra eTiHiMaep CaHbl.

=> 9169

BidNbOr

int

KesekTe catbin anyfa eTiHiMaep CaHbl.

=> 9412

OrigTime

int

MukpocekyHaTapaa cayga-caTTblK XXyneciHae
TpaH3aKUMsHbI a3y yakbITbiH bingipeai (273-
Xonga kepceTinreH 6apnblk cekyHaTapaarbl
yaKbITKa KaTbICThbl).

MwukpocekyHATbI OaNAIKNEH OKWUFA YaKbITbIH any
YLWiH 6yn MaHAi 273 Ter MaHiHe KocyFa Gonagbl.
Opic MaMinenep MeH eTiHimgep apHanapbiHaa Kon
KeTimai

=> 10504

OrderSide

char

MamineHi TyablpFaH arpeccuBTi ©TiHIMHIH 6afbITbl.

=> 1080

RefOrderID

Char

TLR xoHe TLS arbiHgapbiHaa: MDENTRYID OLR
afblHbIHAA OCbl MAMINEHIH NacCUBTI OTiHIMI.

=> 10505

OrderStatus

char

'O '(benceHgi);

T' (icke KOCy yakbITbl kenmesi).

OTiHIMHIH afbimaarbl mapTebeci. T mopTebeci 6ap
eTiHiMaep b6enceHai emec XaHe cayaa-caTTblkka
KaTbicnanapl.

=> 10509

MinCurrPx

Price

Eki 6araHblH eH a3bl: pecMu arbiMaarbl 6ara aHe
pecMu afbiMaarbl 6aFaHbl ecenTteyre eHrisinreH
COHfbI MaMine Barachl. Kbicka caTblnbIMFa ThilibIM
casny WwapTTapblH aHbIKTay YLUIH KonaaHbinaasbl.

=> 10510

MinCurrPxChgTime

UTCTimeOnly

EH TemeHri afbiMaarbl 6aFaHblH ©3repy yakblTbl.
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6.15. Market Data - Incremental Refresh (X)

Table 16

Opic

Typi

PykcaT eTinreH maHpep

Eckeptne

<Standard Message Header>

Xabapnama Typi = 'X'

779

LastUpdateTime

ulnt64

MSR afblHbIHAA: anAblHFbl XXaHapTY YLUiH KyWMeH
canbICTblpfaHaa e3repicTep TaH4anaTtblH cayaa-
CaTTblK XYWNECiHiH COHFbI OpblHAAanfaH TpaH3akums
yakbiTbl. MSR, OLR, TLR afbiHAapbIHbIH
AepekTepiH canbicTblpy ke3diHge MSR afblHbIHbIH
779 epiciHgeri aepektepi ipiktey yakbiTbiH OLR
oHe TLR afbiHaapbiHbIH, 273 xaHe 9412
epicTepiHAeri yakbITTapMeH canbICThIpy apKbifbl
XXaHapTynapablH KancbICbl XXaHa AepekTepai
KaMTUTBLIHbIH aHblKTayFa 6onagabi.

Oepektep dpopmaTtbl- yyMMDDHHmMmMSSuuuuuu,,
TYpakTbl ¥3blHObIFbI 18 TaHOagaH Typaabl, MyHOa
YY-XbINgblH eki Kiwi canbl (2017 x. 17), MM — an
Hemipi, DD — kyH Hewmipi, HH — caraT Hemipi, MM —
MUWHYT HOMIpi, SS — ceKkyHA HeMipi, uuuuuu —
MUWKpPOCEKYHAKa AeWiH AeHrenekTenreH CeKyHAaTbIH
Benwek 6eniri. ©picTiH 6apnblk BenikTepi
yyMMDDHHmMmMSSuuuuuu, ynriciHae kepceTinreH
Y3bIHAbIKKA Ne xoHe KaxeT bonfaH xarganga
HernAaepMeH TONbIKTbIpbINaabl.

268

NoMDEntries

NumInGroup

MDEntryTypes TOObIHAafbI 3N1EMEHTTEP CaHbl.

=> 279

MDUpdateAction

ulnt

‘0' (kocy)

'1 '(e3repTy)

'2 '(xot0)

HapbIKTbIK AepeKTep areMeHTiH XaHapTy KesiHae
opblHAanaTblH SpeKeT.
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Opic

Typi

PykcaT eTinreH maHpep

Eckeptne

=> 269

MDEntryType

char

'0' (caTbin anyra Oara Genriney);

'1" (caTyra Gara Genriney);

'2' (coHfbl MaMine OombiHWA aknapar);
'3' (MHOekcTep Tisimi);

'4' (awbiny G6arachkl / GipiHLWIi Momine
barachl);

'5' (kaby baracbl/angblHfbl KYHHIH COHFbI
MaMineciHiH 6aracebl);

'7' (MaMineHiH, eH xofapbl 6afFacol);
'8' (MaeMineHiH eH TemeHri 6arachbl);
' '(opTawa enweHreH baranap);
'A' (TeHrepimciagik);

'B' (MaMinenep kenemi);

'J '(Boc cHanwoT)

'N' (ceccusa bGapbiCbiHAa CYpaHbICTbIH, EH,
orapbl 6arachl);

'O' (ceccus iWiHAeri YCbIHbICTbIH €H,
TemeHri 6arachbl);

'Q' (ayKUMOHHbIH ecenTik 6arFacbl)
'W' (awy/xaby ayKunoHbiHbIH 6arFachbl);
'c' (awy/hkaby ayKLMOHbBIHbIH, Kenemi);

'e' (kaMTamaceoI3 eTinmereH cayaa-
caTTblKKa TbIbIM cany)

Hapblk AepeKkTepiHiH Typi.
EckepTnenep:

HepekTepaiH ap Typni TypnepiHi4 6onybl cayna-
caTTblk epexxenepiMmeH aHblkTanagbl XeHe cayaa-
caTTblK PEXMMi MEH Hapblkka 6annaHbICThbI
bonagpbl.

Op Typni xabap TapaTy apHanapbiHAa ocbl
Tisimaeri MmaniMeTTep TUNIHIH, MBHAEPIHIH
XMUbIHTbIFbI 6ap.

Boc kitan (269=J) kypan 6onbiHWa eLlwKkaHaan
OepeKTep ok ekeHiH 6ingipeai. byn xabapnama
Kyparn Kodbl MEH PEXUMiH KepceTnecTeH (Bykin
HapblKTa) anblHybl MyMKiH. Byn xxafganga cis
GapnbiK XNHaKTanfFaH AepeKkrepai XKowbin,
BacTankpl Kocbiny npoweaypacbiH 6actaybiHbI3
KEepex.

Kenbip gepektep TypnepiHiH MafblHacbl HapblK
TypiHe 6annaHbIcTbl (KOop Hemece BantoTa)

Caypa-caTTbIKTbIH Kenicces pexumaepiHae
Bencengi eTiHiMaep Typanbl epekTep oK

Caypa XyMeciH xxaHapTy KesiHae OCbl epiCTiH
MOHAEP XKUbIHTbIFbI KEHENEe anaapl.

KoaTbl ocbl epicTiH 6enricia MaHaepi xoeHe onapfa
OarnaHraH b6acka epicTep aHa aepekTep
TypnepiHe benimaenveniHie koaTa
ecKepinMenTiHaen eTin xacay yCbiHbinagpl

Mupekctep mss/MSR apHacbiHAa XapusanaHagbl
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Opic

Typi

Pykcar eTinreH maHaep

Eckeptne

'f' (awy/kaby ayKUMOHbIHA, caTbin anyfa
HapbIKTbIK 6TiHIM);

‘g’ (awy/xkaby aykuMoHbIHA, caTyFa
HapbIKTbIK OTiHIM);

"' (ceccus cypaHbIChl);

'j '(ceccus YCbIHbICHI);

'h' (cayna angblHOafbl ke3eHHiH, 6afFachl);
'k' (caypoanaH KeniHri keseHHiH 6aFachl);

"' (HapbIKTbIK Bara 2); BantoTa HapbIfbl

YLWiH-Mackey yakpITbl 60oMbIHWA 11: 59-12:

00 ke3eHiHOe ecenTenreH BanoTanblK
duKkcuHr 6aracebl

'm' (HapbIKTbIK OaFa); BanoTa HapbIfbl
YLWiH-BantoTanblk UKCUHr BGarachbl

'O’ (pecmu awbiny 6arachl);
'p' (pecmu arbiMaarbl 6ara);

'q' (TaHbINaTbIH Gara Genriney); Bantota
HapbIfbl YLWiH-BantoTa OUKCUHTIHIH
xanblkaparnblk 6arachbl

'r' (pecmu xabbiny Garachbl);

'V' (KMBIHTBIK CypaHbIC);

'W' (KMbIHTBIK YCbIHbIC);

's' (ayKuMoH Baracbl ipi nakeTTepmeH)

X' (ipi nakeTTepMeH ayKUMOH Kenemi);

ANabIHFbI KYHHIH gepekTepi 286-xonablH,
oonybiMeH OenrineHeg;.
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Opic Typi Pykcar eTinreH maHgep Eckeptne

'y' (ecen amblpbICy KYHIHE XUHaKTanfaH

KyNoHAbIK Kipic, pybnbMeH, KapXbl

KypanblHbIH OipniriHe KkaiTa ecenTereHae);

'u' (Qropaums);

'z' (bapnblk MaMinenep/ueciageHgipinreH

MaMminenep Tisimi)

=> 278 MDEntryID String MDEntry anemeHTiHiH naeHTudukatopsi.
EckepTtnenep:
Mawminenep apHachl ywiH (269=z) 6yn epicte
MamMine Hemipi 6ap xon 6ap
OTiHiM apHach! yLiH 6yn epicTe BupxaHbiH
eTiHimaep KecTeciHaeri 6TiHIMHIH GupXanbIK
HeMipiMeH BalnaHbICTbl eMec XXaHa eTiHiMAi Kocy
Typansbl xabapnama naeHTudmkaTopsbl xonbl 6ap.
Kagimri TancelpbicTap ywiH mdentryid caHayblLbl
op TipKenreH eTiHiM yLWiH 1-re apTagbl.
Avicbepr eTiHiMaepi yLWiH XaHa eTiHiMaep YLWiH
MDEntryID ecenTeriwwiHiH MOHOTOHAbISbIFbI
cakranagbl, 6ipak miHgeTTi Typae 6ip emec.
=> 55 Symbol String Baranbl kaFra3abiH kKogbl/abbpeBuaTypachl. OHbIH

canacbiHga KASE (SECCODE) kapbl KypanbiHbiH
iLLKi cComKeCcTeHAipriwi KongaHbinaasbl.

Eckepty: SecCode kogpl 6ap Kkapxbl kypansi
apTYpni pexmmaepaeri cayaa-caTTbikka Koo
xeTimai 6onybl MymkiH. Cis symbol (55) +
Tradingsessionld (336) koMOMHaUMACBIH xeke bara
Oenrineynepi MeH Maminienep MeH eTiHimaep
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Opic Typi Pykcar eTinreH maHgep Eckeptne

KecTenepi 6ap xeke Kypan peTiHae
KapacTbIpyblHbI3 KEPEK.

=> 83 RptSeq O int Kypan 6ovibiHWa )XaHapTyablH peTTik HeMipi. Opbip
cayfa-caTTblK aknapaTtbliH HeMece Kypan KyniH
»XaHapTy YLWiH Bipnikke apTaabl.

=> 270 MDEntryPx Y | Price HapbIKTbIKk AepekTep aneMeHTiHiH 6aracbkl (bara
HapbIKTbIK AepekTepAaiH 6epinreH TypiHe cankec
kenepni xaHe kasipri MDEntry anemeHTiHe xaTtagpl).

MDUpdateAction (279) = New(0) xoHe
MDEntryType (269) bipeyi 6onmaraH ke3ge epic
WapTTbl Typae MiHAeTTi 6onbin Tabbinagp (‘A', 'B,
IJI).

=> 271 MDEntrySize Y Qty HapbIKTbIK OepeKkTep aNeMeHTIHIH CaHbl Hemece

KerneMi (HapbIKTbIK AepekTepaiH 0epinreH TypiHe

coevikec kenepi xaHe kasipri MDEntry anemeHTiHe
Xartagbl).

Mdupdateaction (279) = XKaHa (0) >xaHe
MDEntryType (269) bipeyi 6onfaH ke3ge epic
WapTTbl TypAe MiHAeTTi 6onbin Tabbinagel ('0', "1,
2, AL B QY g,

Eckeptne: 269="A', 'B' ywiH 6yn »on Kapxbl
Kypanbl 6ipnikTepiHiH caHblHOA KepCeTiNnreH.
HepekTepaiH 6acka Typnepi ywiH byn epic notrap
CaHblHOAa KepceTinreH.
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Opic

Typi

Pykcar eTinreH maHaep

Eckeptne

=> 272

MDEntryDate

UTCDateOnly

Hapblk oepeKTepiHiH OCbl 3NeMeHTIHE KaTbICTbl
KyHi.

=> 273

MDEntryTime

UTCTimeOnly

HapblKk AepeKTepiHiH OCbl afIeMeHTiIHE KaTbICThl
YakbIThbl.

=> 336

TradingSessionID

String

SECBOARD cayaa-caTtTblk pexXMMiHiH
naeHTudmrKaTopsl.

EckepTty: SecCode kogbl 6ap kapxbl Kypanbl
apTYpNi pexumaepaeri cayaa-catTblkka Kon
xeTimai 6onybl MymkiH. Ci3 symbol (55) +
Tradingsessionld (336) koMOMHaUMACBIH xeke barfa
Benrineynepi MeH MaMinenep MeH eTiHimgep
kecTenepi 6ap xxeke Kkypan peTiHae
KapacTbIpybIHbI3 KEPEK.

=> 625

TradingSessionSubID

String

‘NA — - cayga-caTTbIK 0K

'O' - aWwbIny Ke3eHi

'C' — xabbiny Ke3eHi

'N' - cayga-caTThIKTbIH, KanbiNTbl KE3EHi
'L' — xabbiny ayKLUMOHbI

'I'— ANCKPETTi ayKuMoH

'D' — ipi nakeTTEP AYKUMOHbI

'E' - »abblny ayKUMOHBIHbIH, GaFachl
OonblHWa cayfa-caTTblK Ke3€Hi

'S' — awblny ayKLUUOHbI

'A' - AyKUMOH: eTiHIMAEPAI XXUHAy Ke3eHj

'a’ — AYKUMOH: Maminenep Xacacy KeseHi

Caypna-caTTblK kKe3eHiH kepceTegi.

EckepTne: cayga-catTblK Ke3eHiHiH MoHi cayaa-
caTtTblk DacTanfaHfa geniH XXeHe cayaa-caTTbik
»KabblnFaHHaH KeniH 6oc 6onbin Tabbinaap!.
KocbiMLIa XaHapTynap MeH CHanwoTTap yLiH
cayfa-caTTblK Ke3eHi afbiMaarbl cayfa-caTTblK
Ke3eHiHe eMec, OCbl 3NIEMEHT YLiH oKura bonfaH
Ke3eHai kepceTea,.
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Opic Typi Pykcar eTinreH maHgep Eckeptne

'b' - AyKUMOH: Ti3inimai kanbinTacTbipy
Ke3eHi. OTiHiwTep OyraTtTangbl

=> 276 QuoteCondition MultipleValueString | ‘C’ (Hannyuwas ueHa) Bara 6enrineyai cunattanTbiH WapTTapablH, TisiMi,

wapTTap 60oc opblHaapMeH GeniHea;.

=> 277 TradeCondition MultipleValueString = 'C '(EH xakcbl bara) Mawmine Herisinge ecenteneTiH MaMineHi Hemece
" . . . HapbIKTbIK AepeKTepai cunaTtTanTbiH WapTTap,
c ('\."GM'”e 60|/|b|Hu1a_ecen avibipbicynap waptTap 6ip-6ipimeH 6oc opbiHAapmeH BeniHea,.
MaMine xacarnfaH KyHi Xysere
acblpbinagpl)
'J' (Mamine GoWbIHLA ecen anbipbiCynap
MaMife acanfaHHaH KeniHri keneci KyHi
Xysere acblpblniagbl)
'R' (awbiny 6arachbl)
'AJ' (pecmu xabbiny 6arachbl);
'98' (eH TOMEHTi MaHi);
'99' (Makcumangbl MaHi)

=> 286 OpenCloseSettIFl ag MultipleValueString = 4" (QnabiHFbI cayna-caTTbiK KYHiHiH AlepekTep aneMeHTiHiH TYPiH aHbIKTalTbIH

aepekTepi)

Xanayuwa.
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Opic

Typi

Pykcar eTinreH maHaep

Eckeptne

=>40

OrdType

Char

1" (HapbIK)

OrTiHim Typi. Erep MDEnNtryType (269) ='f', 'g'

EckepTne: ayKuMOHFa HapbIKThIK ©TiHIMAEp Xabbiny
ayKUMOHbI OacTanfaHHaH KeWiH icke Kocblnaabl
XoHe XapusanaHagpbl. AyKUMOH MaMinenepi on
asikTanfaHHaH KeWiH kxacanagbl.

HapbikTbIK ©TiHIMAep Tek aykunoHgapaa
OTiHIMAepai XXMHay ke3eHaepiHae XapuanaHagp!.
KanbinTbl cayga-catTbiKTa MyHOan eTiHimaep
XapuanaHbangpl, COHObIKTaH onapablH 6encengi
mMapTebeci bonmangpl.

=> 451

NetChgPrevDay

PriceOffset

AnpbliHFbl cayaa-caTThblK KYHiHiH COHFbl MOMINECIHIH
OaracblHa KaTbICTbl COHfbl MaMine 6aracblHbIH,
earepyi

=> 236

Yield

Percentage

MDEntryPx (270) 6aracbl 6oiibiHIWa ecenTenreH
KipiCTiniK.

=>64

SettlDate

H*

LocalMktDate

YYYYMMDD copmaTtbiHga mamine 6ombiHwa ecen
anmbipbicy KyHi (SettlementDate)

EckepTtnenep

Kagimri Maminenep yLiH-ecen ambIpbICy KyH

Peno maminenepi yLwiH-peno MaMineciHin, GipiHLui
GeniriHiH ecen anbipbICy KyHi i

=>44

Price

Price

Peno maminenepi yLwiH peno menLieprnemeci

=> 423

PriceType

int

'1' nanbI3gblK peno mesnwepremenepi

Peno maminenepi ywiH 6ara TypiH (peno
MesLepnemeci nanbi3beH) kepceteq,.

=> 5292

BidMarketSize

Int

Kypan GipnirimeH kepceTinreH ayKLMOHHbIH
KyTineTiH baracbl 6oMbIHWA caTbIn anyfa xady
ayKUMOHbIHAAFbl HAPbLIKTbIK ©TiHIMAEeP4iH XUbIHTbIK
Kenemi.

=>5154

CXFlag

Boolean

Y (Vo)

KamTamachbl3 eTiniMereH cayga-caTtTblkka ThibIM
cany (269='e")
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Opic

Typi

Pykcar eTinreH maHaep

Eckeptne

"N (%Kok)

=> 5293

AskMarketSize

Int

Kypan GipnirimeH kepceTinreH cartyra xady
aYKUMOHbIHAAFbl HAPbIKTBIK 6TiHIMAEPAiH XUbIHTbIK
Kenemi.

=> 5384

AccruedinterestAmt

Amt

YKnHaktanfaH KynoHAgbIK Kipic kenemi.

=> 5459

SettlType

Char

Mawminenep GolibiHWa ecen anblpbiCy KOAbI(269 =
z)

=> 5510

ChgFromWAPrice

PriceOffset

AnpabliHFbl cayaa-caTThblK KYHiHIH opTalla anbiHFaH
DafacbiMeH canbiCTbipFaHaa Mamine 6aracbiHbIH
esrepyi

=> 5558

BuyBackPx

Price

Peno maminenepi yLwiH-peno MaMineciHiH comacsol
(269 = 2).

=> 5559

BuyBackDate

LocalMktDate

Peno maminenepi yLwiH-peno MaMineciHiH, eKiHLi
OeniriHiH KyHi (269=2z).

=> 5677

Repo2Px

Price

Peno maminenepi yLwiH-peno MaMineciHiH, eKiHLi
BeniriHiH comachl (269=z).

=> 5791

TotalVolume

Int

Akwanan kapaxat kenemi. KongaHbinagel, erep
MDEntryType (269)="f, ‘g’

Caypa-caTTbIKTbIH alwbiny/kabbiny ayKuMOHbIHAAFbI
HapbIKTbIK ©TiIHIMAEep Kenem peTiHAe akwa coMmacblH
kepceTeai. backa Typaeri eTiHimaepae cartbinatbiH
Kypan noTTtapbliHbIH caHbl 6onaabl.

=> 5902

EffectiveTime

UTSTimestamp

OTiHiMai icke KOcy yakbITbl. Icke Kocy bacTanmaraH
bara OenrineynepiHgeri eTiHimaep MeH Gara
JeHrerinepi cayaa-caTTblKka KaTbicnanibl.

=> 6139

TotaINumOfTrades

int

Caypga KyHi ilwiHae xacanfaH Maminenepai >xannsl
CaHbl.
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Opic

Typi

Pykcar eTinreH maHaep

Eckeptne

=> 6143

TradeValue

Amt

YKacanraH maminenep kenemi.

=>7017

Volumelndicator

char

‘0" (eTiHiMAep XOK)

1" (eTiHimaepaiH kenemi N LwekTi
LaMacblHaH acnanabl®)

'2' (eTiHIMAEp Kkenemi WeKTi MOHHEH
acagpin®)

'3' (eTiHiwTep 6ap)

Ipi nakeTTEpMEH OTiHIMAEP KeneMiHiH MHOMKaATOPbI.

MDEntryType (269) ='v' Hemece 'w'bonfaH ke3ge
KongaHblnagpl.

N * (aviHbIMansbl) - HAMKaTOP WamMacbiH bupxa
aHblKTangbl.

=> 9168

OfferNbOr

int

KesekTe caTyra eTiHiMaep caHbl.

=> 9169

BidNbOr

int

KesekTe caTtbin anyfa eTiHIMAEP CaHbI.

=> 9412

OrigTime

int

MwukpocekyHaTapaa cayaa-caTTblK XKyneciHae
TpaH3aKUMsHbI a3y yakbITbiH Gingipeai (273-
Xornga KepceTinreH 6apnblk cekyHaTapaarbl
yakbITka KaTblCTbl). MMKpOCEeKyHATHI OaN4iKNeH
OKWfa yaKbITbIH any yLiH 6yn MaHAi 273 Ter MaHiHe
Kocyra 6onagpl. ©pic Maminenep MeH eTiHimaep
apHanapblHAa Ko xeTiMai.

=> 9820

StartTime

UTSTimestamp

AyKUMOHHBIH BacTany yakbiTbl. Ipi nakeTTik
ayKuMoHOap MeH OUCKPeTTi ayKunoHaap yLuiH
KongaHblnagsbi.

=> 10504

OrderSide

char

Ocbl Mamineaeri arpeccuBTi OTiHIMHIH BafbIThl.

=> 1080

RefOrderID

char

TLR oHe TLS arbiHgapbiHaa: MDENTRYID OLR
afblHbIHOA OCbl MOMiNEeHiH NacCUBTI OTiHIM.

=> 10505

OrderStatus

char

'O '(benceHai);

'T' (icke KOCY yakpITbl kenmegi).

OTiHIMHIH afbiMaarbl MapTebeci. T mopTebeci bap
eTiHimaep 6enceHai emMec XaHe cayaa-caTTbikka
KaTbicnanasbl.

=>10509

MinCurrPx

Price

Eki GaraHblH eH asbl: pecMu afbiMaarbl 6ara xaHe
pecMmu arbiMaarbl 6aFaHbl ecenTeyre eHrisinreH
COHFbI MaMine 6arackl. Kbicka caTbinbiMFa ThilibIM
cany LapTTapblH aHbIKTay YLiH KongaHbinaasl.

84



Bup:kaapIk aknapaTTbl KOMMePIHSUIBIK YCHIHY IIAPTTApPhI TYPaIbl Karuaa

Opic

Typi

Pykcat eTinreH maHgep

Eckeptne

=>10510

MinCurrPxChgTi me

UTCTimeOnly

EH TemeHri afbimaarbl 6aFaHblH ©3repy yakblTbl.
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