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NcTopusi nameHeHuiA

Aata Bepcus N3meHeHus

16.01.2024 1.22.0 B mekyuwell sBepcuu 3asiBKU € ykalaHuem crpeda TAS HedoCcmynHbl.
BHeCEHHbIe 3MeHeHus:

1. fo6aBneHa TpaHCAUMSA HOBOrO 3HayeHus ans nons UnderlyingFuturelD B coobuieHum
SecurityDefinition: MgeHTudmkarop dbtovepca (SecuritylD) gnsa pexuma TAS (Trade at
Settlement).

2. Ons nona TrdType gobasneHo HoBoe 3HaveHue '1005' - pacueT caenku no 3asBke C ykasa-
Huem cnpega TAS.

3. HoBblii donar 0x10000 - 'PacyeT cgenkm no 3asiBke C ykasaHuem cnpega TAS' B none

MDFlags.
11.11.2023 1211 1. fo6asneH pasgen 4.7. UaeHTMMKATOPbI MIHCTPYMEHTOB.
05.10.2023 1.21.0 1. B coobuieHnmn Security Definition (d) gns nons CFICode fo6aBneHbl HOBble 3HAYEHNS:

» 'OCEICS' - eBponeiicknii pacyeTHsblii onumoH Call Ha nHaekc;
* 'OPEICS' - eBponeiicknii pacuyeTHbI OnumoH Put Ha HAekc.

2. B Tabnuuy AekoampoBaHue cumBonoB u3 nonsa CFICode ansa onuuoHoB fo6aBneH 6a-
30BbIil aKTVWB:

e | =uHaekc

3. B pa3gens! floGaBneHue 3asBKU 1 YaaneHue 3aAaBKu B onvucaHue nons MDFlags po6a-
B/IEH HOBbI MapameTp:

» 0x80000000 - Mpu3Hak agpecHoit 3asBKA C M3TUMHIOM MO YHUKaNIbHOMY KOy

4. B pa3gensl HacTuuHoe cBefeHue 3asiBKU B caenky 1 NonHoe ceefeHne 3asBKU B caen-
Ky B onvcaHve nons MDFlags go6aBneH HOBbI napameTp:

» 0x80000000 - Mpu3Hak agpecHon caenkn C M3TYMHIOM MO YHUKa/IbHOMY Kody

5. MpekpalyeHa TpaHCaumMa uAeHTUUKATOPOB WHAEKCOB WM WHAMKATUBHLIX KypCOB Ba-
not B none SecuritylD B coobuweHnsx DefaultincrementalRefreshMessage "
DefaultSnapshotMessage B notoke INDEX. Bo Bcex coobLueHusix B notoke INDEX B none
TpaHcnupyetcs 'nullValue'. Heo6xoAnMMo B KauecTBe YHUKaNbHOro ngeHTudrkaTopa UHAEK-
COB W VHAVKATVBHbIX KypCOB Ba/IlOT 1CNO/b30BaTh 3HaYeHne nons Symbol.

25.07.2023 1.20.0 1. B coobueHne SecurityDefinition (d) go6asneHbl HOBble NOMsA:

« InterestRateRiskUp - CTtaBka paccorsiacoBaHusi NPOLEHTHOIO pyUcKa B CLeHapuu ABunxe-
HUA CTaBKM BBEPX

« InterestRateRiskDown - CTaBka paccornacoBaHu1si MPOLLEHTHOTO prCKa B CLieHapun ABu-
XXeHuna CTaBKM BHU3

» RiskFreeRate2 - be3puckoBas cTaBka FX2 BastoTHOM napbl FX2/FX1 (815 npeMuasibHbIX
OMLMOHOB Ha BaUTOTY); CTaBKa ANBUAEHAHOV AOXOAHOCTY g (419 NpeMUasIbHbIX OMLMOHOB
Ha UHAEKC)

* InterestRate2RiskUp - CLueHapuit NpoLeHTHOro pucka pocTta s ctaBku RiskFreeRate2

* InterestRate2RiskDown - CueHapuii NpPOLEHTHOTO pucKa NafeHus AN CTaBKu
RiskFreeRate2

2. B coobuweHunSecurityDefinition (d) (d) namenenns ana nona CFICode:

e CFl kop ™JFTXCC' - OfHOAHEBHbIA (hbOYEPCHbI KOHTPaKT C aBTOMposioHraumei
(Contract for difference, Cash Settled)" 3ameHeH Ha "FFCCSX' - OfjHOAHEBHBIN (hbto-
YepcCHbIl KOHTPAKT Ha BaslOTy € aBTonposioHrauueii (Standardized Financial Future on
Currency, Cash delivery)"

» [lo6aBneH HoBblt CFl kog: "FFICSX' - OfHOAHEBHbIV (DbHOYEPCHbIN KOHTPAKT Ha UHAEKC
¢ aBTonposioHrayueit (Standardized Financial Future on Index, Cash delivery)"

3. B coobuweHunn SecurityDefinition (d) HoBoe 3HaueHve ans nons SecurityTradingStatus:

¢ '20' - HensBecTHOE COCTOSAHME TOProB N0 NHCTPYMEHTY
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Jata

Bepcus

N3meHeHus

. B cobueHusx Market Data - Snapshot | Full Refresh (W) 1 Market Data - Incremental

Refresh (X) ons napametpa MDEntryType fo6aBneHo HOBOE 3HaYeHUe:

* z - luBnaeHaHasA nonpaska 4518 BEYHOTo (hblovepca Ha MHAEKC

. flo6aBneHo coobLieHne SecurityMassStatus - MakeTMpoBaHHOE COOGLLEHME [/151 YCKOPEH-

Ho pasgaqn ToOProBbiX CTaTyCoOB NHCTPYMEHTOB.

. B coobuweHnn DiscreteAuction (MessageType = U1l) nons NoUnderlyings u

UnderlyingSymbol ctann Heobsa3aTenbHbIMK.

. B pasgen 4.3.1. Security Definition (d) go6asneHa Tabnuua [lekoguposaHne CUMBO/OB

u3 nonsa CFICode ansa blouepcosB u KanieHAapHbIX CNpefos.

27.06.2023

1.19.2

. fobaBneH HoBbIN pa3gen "MycToli cHanwoT B notoke FO-TRADES" (cm. pasgen 2.1.1).

27.04.2023

1.19.1

. fo6aBneHbl HoBble CFl kofbl AN151 ONUMOHOB Ha BasoTy (cM. pasgen 4.3.1):

* 'OCECCS' - eBponeiickuii pacyéTHblid onuuoH Call Ha BantoTy

* 'OPECCS' - eBponeiickunii pac4éTHblin ONunoH Put Ha BantoTy

15.04.2023

1.19

. B coobueHusix Security Definition (d) » Security Status (f) ana arTpubyta

SecurityTradingStatus (cm. pasgen 4.3.1 v pasgen 4.3.2):

e '122' - HOBOe 3HaueHue - Ceccus No UHCTPYMEHTY NpuocTaHoBeHa. Henb3a cTtaBuThb 3a-
ABKW, HO MOXHO YAasIATb N0 3TOMY MHCTPYMEHTY.

 [NA 3HaYeHVs '2' U3MEHEHO onucaHwue - Mp1MocTaHOBKA TOProB MO BCEM UHCTPYMEHTaM.
Henb3si cTaBUTL 3asiBKW, HO MOXHO YAaNsTh.

. B coobuweHnn SecurityDefinition (d) (cm. pasgen 4.3.1):

e ans artpubyTa EventType 60/blie He TpacavpyeTcs 3HadeHue '100' - [lata Hayana aKc-
nvpauuy MHCTpyMeHTa

» ansa atTpubyta NoEvents n3meHnmcb foNyCTUMblE 3HAYEHUS:
* '1'- ana dboyepcos

e '2'- ANs oNUMOHOB

15.03.2023

1.18.1

. Onucaxue Fast Gate OTC MoHWTOpa 13 cneuucmKaLmy BoIHECEHO B OTAEMNbHbIA JOKYMEHT -

"Cneumdpmkaymsi npotokona FAST MocKoBCKoW BUpXKM An1s cUcTEMbI OTYETA BHEGMPXKEBbIX
caenok (OTC-moHutop)": OTCMonitor_fastgate_en.pdf n OTCMonitor_fastgate_ru.pdf (cm.
pokymeHTauuo gns OTC MoHuTOpa).

19.01.2023

1.18.0

. N3ameHeHbI ID wabnoHoB coobLeHuit:

* OrdersLogMessage ¢ '14' Ha '29'
* BookMessage c '15' Ha '30'
« DefaultSnapshotMessage c '25' Ha '32'

» DefaultincrementalRefreshMessage ¢ '24' Ha '31'

. B noToke aHOHMMHbIX 3a8BOK M cAenok B coobleHnn Market Data - Incremental Refresh

)

» pobaBneH HoBbIli aTpnbyT MDFlags2 - PaclumpeHvne 6UTOBOM Macku (B [OMOMHEHME K
nonto MDFlags)

* HOBOe 3HaueHue ansa atpubyta MDFlags: 0x2000 - MNpu3Hak CHATUS NacCyBHON KpocCc-
3asBku - CM. pa3gen 5.3.2

. B cobueHusx Market Data - Snapshot | Full Refresh (W) n Market Data - Incremental

Refresh (X) go6asneH HOBbIN aTpnbyT:

» TradingSessionSublD - [Meprog Topros: 'S’ — ayKuMoH OTKpbITKS; ‘N — HOpMasbHbI ne-
pviog, Topros

15.11.2022

117.1

1.

B Ta6nuuy O6uwan nHpopmauums no ceccum fobasneHa nepeMeHHasn 415 LieHbl ayKLMoHa
OTKpbITUSA - Opening auction price.

10.10.2022

1.17.0

1.

HoBebiin conar "0x1000000000000000 - 3asiBka Book-or-cancel (Passive only)" B none
MDFlags B coobuieHunsx Market Data - Incremental Refresh (X) - cm. pasgen 5.3.1 n pas-
nen 5.3.2.
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Aata Bepcus N3meHeHus
2. B cobueHusx Market Data - Snapshot / Full Refresh (W) 1 Market Data - Incremental

Refresh (X) gns nona MDEnNtryType nosiBuiocb HoBoe 3HadeHue: ‘W’ - LleHa aykunoHa

OTKPbITUSA.

3. B notok FUT-INFO po6asneHa TpaHcnsuus Hosoro coobueHns DiscreteAuction

(MessageType = U1) - pasgen 4.3.9 v pasgen 3.1.4.

4. B coobueHusix SecurityDefinition n SecurityStatus y nona SecurityTradingStatus no-

ABW/INCb HOBbIE 3HAYEHUSA:

¢ '119' - CTapToBaUl ayKUMOH OTKPbLITUSA NO MHCTPYMEHTY. MOXHO CTaBUTb U YAaNATb 3asBKU
Mo 3TOMY UHCTPYMEHTY

e '121' - 3aBepLUeH ayKLMOH OTKPbITUA N0 3TOMY UHCTPYMEHTY

5. B coobuweHun Market Data - Incremental Refresh (X) y nons MDFlags nosBunock HoBoe
3HaueHue: '0x4000000000000000' - MNpusHak 3asaBKW/CAENKM BO BPEMS AUCKPETHOTO ayKLm-
oHa.

22.08.2022 1.16.1 1. fetanusmpoBaH pa3gen 4.5. CoobweHne Empty book (MDEntryType = J) - cm. pa3gen 4.5.
05.07.2022 1.16.0 1. B cobuieHusix Market Data - Snapshot / Full Refresh (W) (pasgen 4.3.7) n Market Data

- Incremental Refresh (X) (pa3gen 4.3.8) gnsa nonsa TrdType NosBWMIOCL HOBOE 3HAYEHME:

'1004' - BbIXOA, U3 OQHOAHEBHOIO (hbHoUepca C aBTONPOJIOHraUMEN.

2. Ons TexHnyeckmx caenok B none MDFlags fo6asneHa TpaHCAsUmMs HOBbIX dhiaroB (pas-

nen 5.3.5):

» 0x10000000000000 - TexHM4eckas caenka BcneacTeMe AOOPOBOMBLHOIO BbIXOAA U3 OA-
HOZAHEBHOrO hblouepca C aBTONPO/IOHraumelt (Ha OCHOBaHUK NOLAHHOTO NOpPyYeHNs)

* 0x400000000000000 - TexHuyeckas cpaenka BCNeACTBME MPUHYAUTENLHOIO BbIXOAa
13 OfHOAHEBHOTO (hbloyepca C aBTOMPO/IOHrauveld (peanvsaumsi Hey[0BNETBOPEHHOIO
cnpoca)

* 0x800000000000000 - TexHuyeckas chefika no CBA3aHHOMY WHCTPYMEHTY BC/eACTBUE
BbIXO/a U3 OfHOAHEBHOIO hbloyepca ¢ aBTONPO/IoHraumei

3. TexHnyeckme  cOenkn  BbIXof4a M3 BEYHOro  (hbloyepca  MomMevaroTcss  Kak
TRDType[828]="1004". Takue CAENMKN HE MEHSIIOT CTATUCTUKY MO MHCTPYMEHTaM, BK/oYas
last, min, max, close.
29.03.2022 1.15.0 1. N3meHeH ID wabnoHa coobuieHns SecurityDefinition ¢ '21' Ha '23'.

2. N3meHeH ID wabnoHa coobuieHusi DefaultincrementalRefreshMessage c '22' Ha '24".

3. N3meHeH ID wabnoHa coobuweHusi DefaultSnapshotMessage c '20' Ha '25'.

4. B wabnoH coobLyeHnsa SecurityDefinition go6aBneHbl HOBble Nons - pasgen 4.3.1:

» ValuationMethod - Cnoco6 mapxupoBaHusi onyuoHa: "FUT" - mapxupyemsiit; "EQTY" -
npeMuvasbHbIli

» RiskFreeRate - be3puckoBas NpoLeHTHas cTaBka

* FixedSpotDiscount - CymMa AVWCKOHTUPOBAHHbLIX 3HAYEHUIA 0OBSABAEHHBLIX AEHEXHbIX
MOTOKOB

* ProjectedSpotDiscount - Cymma AVCKOHTUPOBAHHbLIX 3HAYEHW NPOrHO3HbIX AEeHEeXHbIX
NMOTOKOB

» SettlCurrency - BantoTa pacuetos

* UnderlyingBoard - VigeHTudmkarop pexuma topros SECBOARD 13 wnto3a ASTS
3HayeHnsa B yKasaHHbIX Bbllle MOMsSX NpejatoTcs TONbKO B ONpeAeneHnsx OnumMoHOB B
notoke OPT-INFO.

» NegativePrices - [p13HaK orpaHnyeHnsa oTpuUaTenbHbIX LeH. 3Ha4yeHus B none nepega-
10TCA TONBKO B OnpejenieHnax MHCTpymeHToB B notokax FUT-INFO 1 OPT-INFO.

« DerivativeContractMultiplier - KoachduupmeHT, ykasbiBatowwmii Ha 06bEM 6a30BOro akTu-
Ba B KOTMPOBKE KOHTPaKTa 1 cTpaiikax OnuMoHHON cepun.

5. B coobuweHun SecurityDefinition nsmenenus gns nons CFICode (pasgen 4.3.1):
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Aata Bepcus N3meHeHus
* ypaneHbl 3HayeHus: OCEFPS n OPEFPS;
* U3MeHeHO onucaHue ans 3HadeHuii OCAFPS n OPAFPS;
* po6aBneHbl HOBblE 3HAYEHUS:
¢ OCESCS - eBponeliicknii pacyéTHbIli onumoH Call Ha akuuu;
* OPESCS - eBponelickuii pacy€THbI onumoH Put Ha akuuu.
6. B coob6uweHun SecurityDefinition n3meHeHbl TpaHcnvpyewmble 3HaueHuss ANs Nons
UnderlyingSymbol - pazgen 4.3.1.
7.B Tabnuue Aans  coobuleHun  SecurityDefinition n3vmeHeHo onucaHue  nons
UnderlyingFuturelD - .pa3gen 4.3.1
8. B coobuweHnn OrdersLogMessage B none MDFlags po6aeneHa TpaHcnauusa dnara:
0x200000000000000 - Np13HaK NaccMBHO CUHTETUYECKO 3aaBku (pasgen 5.3.1).
9.B LIa6IOHbI COO0LLEeHWIA DefaultincrementalRefreshMessage "
DefaultSnapshotMessage no6asneHo nosne IndexCrossRate - Kypc nHocTpaHHoin Bastto-
Thbl, NICMOMb30BaHHbIN NPU pacyeTe 3HaYeHus nHaekca (pasgen 4.3.7 v pasgen 4.3.8).
10B coobuieHmne SecurityDefinition ans onunoHoB go6aBneHa TpaHCAALMSA 3HaYEHNS B None
MinPricelncrementAmountCurr - CTOMMOCTb MUHMMAJILHOTO Lara LeHbl, BbipaXXeHHas B
BasltoTe.
25.03.2022 1.14.0 1. fo6aBneH HoBblli CFl kog ansa dobtovepcoB: 'JFTXCC' - OgHOAHEBHbIV (hbHOYEPCHbIA KOH-
TpakT ¢ aBTonponoHrauveii (CFD - Contract for difference, Cash Settled) - pasgen 4.3.1.
2. B cob6uweHnax Market Data - Snapshot / Full Refresh (W) (paszen 4.3.7) n Market Data -
Incremental Refresh (X) (pasgen 4.3.8) gns nona MDEntryType nosiBU10Cb HOBOE 3Haue-
Hue: 'u' - Swap rate - cTaBka 3a NepeHoc No3uumm no '‘Be4HOMY' hblouepcy B CAeAyHOLLY0
TOProByH CECCuIo.
26.08.2021 1.131 1. fo6asneH pasgen 3.1.4. Coo6LeHns B NOTOKax, B KOTOPOM OMUCAHO Kakue CoobLeHns
nepefarTcs B KaxXAoM NOTOKe AaHHbIX - pa3gen 3.1.4.
20.07.2021 1.13.0 1.B notokm FUT-INFO un OPT-INFO po6aBneHa TpaHCnsiuusi  cOO6LIEeHWi
TradingSessionStatus (h) - pasgen 4.3.3.
2. B wabnoH coobueHna DefaultincrementalRefreshMessage pfob6aeneHo none
Openinterest (OTKpbITblE NO3ULMK NOCNE cAeNKN) - pasaen 4.3.8. V3meHeH naeHtudkarop
coob6LLeHus ¢ "19" Ha "22".
3. OeTtanm3anpoBaHbl 3HadeHuss nons CFICode B coobuweHun SecurityDefinition - pas-
nen 4.3.1.
4. HaunHasn ¢ Bepcun 6.12 B cucteme SPECTRA npekpallaercsa nogaepxka cepsmca nHan-
KaTVBHbIX KOTMPOBOK CpouyHoro pbiHka (IQS). B Bepcun SPECTRA 6.12 6yaeT OTK/IHYEH
cepsuc FAST-IQS.
20.03.2021 1.12.0 1. Ycrapeslwune pasbegnHeHHble notokn FUT-BOOK-1, FUT-BOOK-5, FUT-BOOK-20, FUT-

BOOK-50, OPT-BOOK-1, OPT-BOOK-5, OPT-BOOK-20, OPT-BOOK-50, FUT-TRADES,
OPT-TRADES, IQS-FUT-BOOK-1, IQS-FUT-BOOK-50, IQS-OPT-BOOK-1, 1QS-OPT-
BOOK-50, 1QS-FUT-TRADES, IQS-OPT-TRADES 3amMeHsIlOTCSi Ha HOBble 06beguHEeH-
Hble notokn FO-TRADES, FO-BOOK-1, FO-BOOK-5, FO-BOOK-20, FO-BOOK-50, 1QS-
TRADES, 1QS-BOOK-1, 1QS-BOOK-50. Pa6oTta ¢ pasbeAMHEHHbIMU MOTOKaMK C BEPCUK
6.9 6yfeT HEBO3MOXHA.

2. Ans chblovepcos, KasleH4apHbIX CNpeaoB U ONuUMoHOB B cooblyeHnn SecurityDefinition (d)
npekpalleHa TpaHcNsaUma rpynnbl noneii ¢ EventType=5 - lata BBofa MHCTPYMeHTa B 06pa-
LieHve.

3. B notokax FUT-INFO, OPT-INFO, IQS-FUT-INFO, IQS-OPT-INFO B coo6LeHunsx
SecurityDefinition (d) 3HaueHve nons MarketSegmentID 3ameHeHo Ha "D".

4. Al3meHeHO onvcaHvie cermeHToB pbiHka (nosie MarketSegmentld) B cnegytowmx pasgenax:
* Trading Session Status (h) - pasgen 4.3.3

* News (B) - pasgen 4.3.5

» Security Definition (d) - pasgen 4.3.1
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5. 3ameHeHO onucaHve nons 20008 Flags B coobuweHun SecurityDefinition (d) - pas-
nen4.3.1.
20.09.2020 1.11.0 1. Motokn FUT-BOOK-1, FUT-BOOK-5, FUT-BOOK-20, FUT-BOOK-50, OPT-BOOK-1,
OPT-BOOK-5, OPT-BOOK-20, OPT-BOOK-50, FUT-TRADES, OPT-TRADES, 1QS-FUT-
BOOK-1, IQS-FUT-BOOK-50, IQS-OPT-BOOK-1, IQS-OPT-BOOK-50, IQS-FUT-TRADES,
IQS-OPT-TRADES 06bABAAIOTCA YCTapeBLUMMM M 3aMEHEHbl B cneuudmkaumm Ha Ho-
Bble 06beanHeHHble notokn FO-TRADES, FO-BOOK-1, FO-BOOK-5, FO-BOOK-20, FO-
BOOK-50, IQS-TRADES, 1QS-BOOK-1, IQS-BOOK-50. PekoMmeHAyeTCA NepeinTn Ha uc-
nosfib3oBaHNe HOBbIX 06 beANHEHHbIX NOTOKOB.
2. B Tekyweihi Bepcuu npotokona B coobueHnn SecurityDefinition nepeuncnexve
MDFeedTypes cofepXnT UMeHa CTapbix NOTOKOB A1 COXpaHeHNs 06paTHON coBMeCTu-
MocTu. B cnepytowmx Bepcusix npotokona FAST B coobuleHusx SecurityDefinition B
MDFeedTypes 6yayT nobasneHbl Bce 06beUHEHHbIE NOTOKM 1 y6paHbl U3 HEé NOTOKU, Bbl-
e 06bAB/IEHHbIE YCTapeBLUMMU.
3. B notokax FUT-INFO, OPT-INFO, IQS-FUT-INFO, IQS-OPT-INFO B co06LieHunsX
SecurityDefinition 3Hauenne nons MarketSegmentID 6yget 3ameHeHo Ha "D". B xml-
onuncaHusx koHgurypauwmii notokos FUT-INFO, OPT-INFO, IQS-FUT-INFO, IQS-OPT-INFO
3HaueHune arTpubyTta marketlD 6yaet 3ameHeHo Ha "D".
B Tabnuuy kogoB CErMeHTOB pbiHka MOCKOBCKOWN Gupxu fobasrieH HOBbIN kog "D" - pas-
nen4.3.1.
4. B coobuleHne Security Definition (d) go6asneHo asa Heob6si3aTeNbHbLIX MONSA - pas-
nen4.3.1:
¢ MinPricelncrementAmountCurr - CTOMMOCTb MVHUM&/IbHOTO Liara LeHbl, BblpaXXeHHas
B Ba/llOTe
» SettlPriceOpen - pacyeTHas LieHa Ha Ha4yas1o ceccum
03.09.2020 1.10.1 1. fo6aBneH HOBbI pa3gen CUHTEeTUYECKUIA MaTUUHT - pa3gen 6.
10.04.2020 1.10.0 1. 3ameHeHo onucaHve nonst MDFlags B coo6uweHunn Market Data - Snapshot | Full Refresh
[O/151 CHarLoTa akTUBHbIX 3asBOK - pa3aen 5.4.1.
2. l3meHeH cnmcok BO3MOXHbIX 3HaveHuin ans nons MDFlags.
3. BHeceHbl n3meHeHns B pasgen 7.0rpaHuyeHus cepsuca TCP Recovery (Historical
Replay).
4. B noToKe aHOHVMMHbIX 3a8BOK B coobLeHusx Market Data - Incremental Refresh (X) ans
nons MDFlags fo6asneHo HoBoe 3HayeHre 0x200000000000 - CuHTeTU4YeCKas 3asiBKa -
pasgen 5.3.
5. B coobuweHnss Market Data - Snapshot / Full Refresh (W) n Market Data - Incremental
Refresh (X):
» pobasneHo HoBoe none MDEntrySyntheticSize (O6beM CUHTETUYECKOW TMKBUAHOCTW);
* 13MeHeHo onucaHune nonsa MDEntryType.
6. JononHeHa Tabnuua B pasgene O6was uHgopmayms no ceccum - pasaen 4.4.
05.12.2019 1.9.0 1. M3ameHeHo onucaHwue nons Flags B coobuieHnn Security Definition (d) - cm. pasgen 4.3.1.
2. fob6aBneHo HoBoe 3HaueHue ('2002' - caenka B cucteme RFS) gns napametpa TrdType B
cnepgyowmx Tabnmuax:
* Market Data - Snapshot / Full Refresh (W) - cm. pasgen 4.3.7
* Market Data - Incremental Refresh (X) - cm. pasgen 4.3.8
3. MsmeHeHo onvcaHue nons MDFlags B Tabnuuax:
* [o6aBneHue 3aaBKu (pa3gen 5.3.1),
* YpaneHue 3asaBku (pasgen 5.3.2),
* YacTtuuHoe cBefieHne 3asaBKM B caenky (pasgen 5.3.3),
* MNonHoe cBegeHue 3a8BKU B caenky (pasgen 5.3.4),
02.08.2019 1.8.0 1. YpaneH pasgen Oco6eHHOCTU 06paboTku coobuieHunii B notoke INDEXES.
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. N3meHneHo onucaxune nonsa MDFlags B coobueHusix Market Data - Incremental Refresh
(X) - c™m. pasgen 5.3.
. B pasgene LWa6noHbl coobweHuii OrdersBook nepeumeHoBaH B BookMessage u
OrdersLog B OrdersLogMessage - cM. pa3gen 5.2.
. B pasgene TlOTOK aHOHMMHbLIX KOTMPOBOK LogMessage nepeuMeHoBaH B
QuotesLogMessage.
. B pasgene Market Data - Snapshot | Full Refresh (W) n3meHeHo onucaHune nons
TotNumReports - cMm. pa3gen 4.3.7.
. YpaneH pasgen 5.3.6 - Tunbl caenok.
. B pasgene MpoctaBnsiembie ctatycbl B none MDFlags B Tabnuuy fob6asneHbl HOBble
3HaYeHus:
* 0x20000000000 — AKTMBHas CTOpOHa B caeske. 3aaBKa, npuBeLlas K caenke npu goba-
B/IEHWW B CTaKaH
* 0x40000000000 — MNaccuBHas CTOpoHa B cAenke. 3asBka M3 CTakaHa, yyacTByoLlas B
caenke

29.07.2019 1.7.2 . Jo6aBneH HOBbIM pa3gen Oco6eHHOCTU 06PaBGoTKM cooblleHuii B noTtoke INDEXES.

27.06.2019 1.7.1 . flobaBneHo HoBoe 3HayeHue ('2001' - caenka B ctakaHe IQS) ana napametpa TrdType B
cnepgyowmx Tabnuuax:

* Market Data - Snapshot / Full Refresh (W) - cm. pa3gen 4.3.7
e Market Data - Incremental Refresh (X) - cm. pasgen 4.3.8
» Ksasvicaenkv v oban nhgopmaums .

05.12.2018 1.7.0 . AN onuMoHHBIX MHCTPYMeHTOB nons LowLimitPx n HighLimitPx He akTyanbHbl, noaToMy
Tenepb OHW TPaHCAMPYIOTCA TOMBKO 415 PbIOYEPCOB U KasleHAapHbIX cnpegos. JTO Kaca-
€TCsl COOOLLEHMWIA:

« Security Definition (d) - cm. pasgen 4.3.1.
* Security Status (f) - cm. pasgen 4.3.2.

. B cBA3M C npekpaLleHreM TpaHCAALMM AaHHbIX C YKPavHCKON 6upxun, 3 cneuudmkaumm
yAaseHbl BCe YNOMUHAHNS O Hell.

22.12.2017 1.4.4 . B Tabnuuy Security Definition (d) no6asneHo none Flags - cm. pasgen 4.3.1.

2. lo6asneH HoBbIN pasgen NHAankaTMBHaA cuctema KOTMPOBOK CPOYHOTO PbIHKA.

22.08.2017 1.4.3 1. BHeceHbl usMeHeHus B pa3genbl O6uwee onucaHue Fast Gate (pasgen 1.2), Copoc Home-
poB coob6ueHuii (pasgen 3.4) n Myénuunbiii FIX untepdeiic (pasgen 4).

23.06.2017 1.4.2 . fo6aBneH HoBbIN pa3gen C6poc HoOMepoB cooGLeHuiA (pasaen 3.4) .

09.06.2017 141 . BHeceHbl nameHeHus B pasgen OrpaHuyeHus cepsuca TCP Recovery (Historical Replay)
(pasgen 7).

18.05.2017 14.0 . flobaBneH HoBbI pa3gen OrpaHuyveHus cepBuca TCP Recovery (Historical Replay)
(paspen 7) .

. B Ttabnuuy Security Definition (d) po6asneHo none UnderlyingFuturelD - cm. pas-
nen4.3.1.
. B pasgenax Security Definition (d) (pa3gen 4.3.1) n Security Status (f) (pasgen 4.3.2):
» pobaBneHo HoBOe 3HauveHue ans nons SecurityTradingStatus:
¢ '19' - He TOPryeTcs Ha 3TOM PbIHKe

20.04.2017 132 . B pasgenax Logon (A) (pa3gen 4.2.1) n Logout (5) (pasgen 4.2.2) gobasneHo onucaHne
FAST-coobLeHus.

. B pasgene Market Data Request (V) (paszen 4.3.6) nob6asneHbl HOBble NOMS.

16.01.2017 1.3.1 1. B pasgenax Market Data - Snapshot | Full Refresh (W) (pa3zen 4.3.7) n Market Data -
Incremental Refresh (X) (pa3gen 4.3.8) nsmeHeHo onvcaHune nonsa MDEntryTradeType.

26.10.2016 1.3.0 VI3MeHeHbl Ha3BaHMsi TUMOB AaHHbIX B WwWabnoHe FAST-coobuweHunii (cm. pasgen 3.2.7):

e UTC Time Only Ha UTCTimeOnly
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10.

11.

12.

13.

14.

15.

* UTC Date Only Ha UTCDateOnly
e UTC Timestamp Ha UTCTimestamp
M3meHeHo onucaHne Tuna UTCTimeOnly - cm. pasgen 3.2.7.

OG6HOoBNEHBI WabnoHbl coobuleHnii OrdersLog 1 OrdersBook - cm. pa3gen 5.2.1 n pas-
nen 5.2.2 COOTBETCTBEHHO.

[o6asneHbl HoBble Nons (31) LastPx u (32) LastQty B cnepytoLme Tabnuub:

» [o6GaBneHue 3aaBku (pasgen 5.3.1),

* YpaneHue 3asaBku (pasgen 5.3.2),

* YacTuuHoe cBegeHue 3aABKU B caenky (pasgen 5.3.3),

» MonHoe cBeAeHue 3asaBKU B caenky (pasgen 5.3.4),

* TexHuueckue caenku (pasgen 5.3.5),

* OyMCTKa KOHTeliHepa aKTUBHbIX 3asiBOK N0 TOproeoii ceccuu (pasgen 5.3.6),
* MonHas ouncTka KOHTeliHepa aKkTUBHbIX 3aABOK (pasfen 5.3.7).

M3meHeHo onuncaHue nons MDEnNtrySize B Tabnuuax:

* YpaneHwue 3aaBku (pasgen 5.3.2),

» TexHuueckue cgenku (pasgen 5.3.5).

M3meHeHo onucaHue nonsa MDEntryPx B Tabnuuax:

* YacTuuHoe cBegeHue 3aABKU B caenky (pasgen 5.3.3),

» MonHoe cBeAeHue 3aaBKU B caenky (pasgen 5.3.4),

* TexHuueckue caenku (pasgen 5.3.5).

3meHeHo onuncaHune cooblueHns Empty book (pasgen 4.5).

M3meHeHo onucaHne nons SecuritylD B Tabnuue Security Definition (d) (pasgen 4.3.1).
BHeceHbl usmeHeHust B pasgen aeHTudukaTtopbl MIHCTPYMeHTOB (pa3gen 5.1.3).

B pa3genax Market Data - Snapshot / Full Refresh (W) (pa3gen 4.3.7) n Market Data -
Incremental Refresh (X) (pasgen 4.3.8):

* B onucaHuv nons MDEntryType yaaneHb! TUnbl:
e 'm' - Market Price
« 'p' - Official Current Price;
» pobasneHo HoBoe 3HauveHue ans nons MDEntryTradeType:

e Ans <repo type> ansa YkpaunHckoii 6upxu: BR18 - nepsas Hora PEMNO 1 BR19 - BTopas
Hora PETIO;

* [fonosiHeHo onucaxue nons MDEntryDate;
* n3meHeHo onvcaHve nons MDEnNtrylD.

B tabnuue Standard Message Header vcnpasneHbl fonyCTUMble 3HAYeHUSA A/18 MONs
SenderComplD - cm. pa3gen 4.1.1.

[JononxeHo onvcaxne cooblueHns Heartbeat - cm. pasgen 4.2.3.
B tabnuuy News (B) go6asneHo none LastFragment - cm. pasgen 4.3.5.

B Tabnuue CHanwoT aKkTUBHbIX 3asiBOK B onucaHun nonst MDFlags ypaneHo onvcaHve
6uTta: 0x1000 3anuck Asnissemcsi noc/aeoHel 8 mpaH3akyuu - cM. pasgen 5.4.1.

[JononHeH pa3gen BocctaHoBneHMe nponylieHHbIX AaHHbIX No TCP-coefgnHeHuto -
cMm. pa3gen 3.3.2.

10



Cneuudukauus npotokona FAST 19.02.2024

Aata Bepcus N3meHeHus
04.10.2016 124 . flo6asneH napamerp MDEntrySize B TabnuLy YaaneHue 3asaBku - cM. pasgen 5.3.2.
21.03.2016 1.2.3 . N3meHeHo Ha3BaHVe gokyMeHTa Ha Cneuudukaumsa npotokona FAST.
. Pasgen NoTok aHOHUMHbIX 3as1BOK neperMeHoBaH B MOTOK aHOHUMHbIX 3aiBOK U cAe-
NoK - pasgen 5.
. Pasgen Cpenka no Hore coCTaBHOTO MHCTPYMeHTa (CBA3KU) NeperMeHoBaH B TeXHUYe-
CcKue caenkv - pasgen 5.3.6.
. Jo6asneH pa3gen Tunbl caenok.
. B pasgenax
* YacTuuyHoe cBefeHue 3asiBKU B cAenky (pasgen 5.3.3),
* MNonHoe cBegeHue 3aABKU B caenky (pasgen 5.3.4),
* TexHuueckue cgenku(pasgen 5.3.5)
n3meHeHo onucaHve nonsa MDEntryType Ha Takoe:
Tun 3anucu:
+ 0-Bid
e 1-Ask
. B pa3gene YaaneHue 3aaBku (pa3gen 5.3.2) ynaneHo none MDEntrySize.
. B pasgenax
» Do6aBneHue 3aaBku (pasgen 5.3.1),
* YpaneHue 3aaBku (pasgen 5.3.2),
¢ YacTuuHoe cBegeHue 3aABKU B caenky (pasgen 5.3.3),
» MonHoe cBeAeHue 3asaBKU B caenky (pasgen 5.3.4),
* TexHuueckue cgenku(pasgen 5.3.5),
* OyMCTKa KOHTeliHepa aKTUBHbIX 3asiBOK N0 TOproeoii ceccuu (pasgen 5.3.6),
* MonHas ouncTKa KOHTeliHepa aKTUBHbLIX 3aABOK (pasgen 5.3.7),
no6asneHo cnyxebHoe none nogcuctemMsl pennvkaumm (20018) Revision.
. B wabnoH coobweHus OrdersLog no6asneHo nosne Revision - pasgen 5.2.1.
03.02.2016 1.2.2 1. B pa3gene 4.3.1. Security Definition (d) gononHeHo onvucaHune nonsa LegRatioQty.
. fob6asneH pasgen 5.3.5. Caenka no Hore cOCTaBHOIO UHCTPYMeEHTa (CBA3KN).
. B pasgenax 5.3.3. YacTuuHoe cBefeHune 3asBKU B caenky 1 5.3.4. NonHoe cBefeHne
3as1BKN B cAenKy n3MeHeHo onucaHune nona MDFlags.
11.01.2016 1.2.2 1. lo6aBneHo onncaHne NOToka aHOHVMHbIX 3asiBOK - CM. pasgen 5.
02.12.2015 1.2.1 1. flo6aBneHo onvucaHne cnocoba U3BnevYeHNs OPUrMHasIbHbIX MAEHTU(NMKATOPOB NHCTPYMEH-
TOB 13 nonsa SecuritylD.
21.08.2015 1.2.0 . B kaHane INDEX npekpalleHa TpaHcaaumsa kypcos BatoT ¢ Symbol = USD u Symbol = USR.

BmecTo HUX HeobxoaMMo nepeiiT Ha ucnosib3oBaHue kypca ¢ Symbol = USD/RUB.

. B coobuweHnn Market Data - Incremental Refresh (X) po6aeneHo onuuoHasnbHOe none

Revision (tar 20018) - cnyxebHoe none nogcvucTeMsl penavkauuy. lNone no3BonseT comno-
cTtaBuTb FAST coo06LLeHns ¢ coobLieHusiMun, TpaHcaMpyembiMu yepes CGate. Mone TpaHc-
nnpyeTcs To/bKO A1 KOTMPOBOK, caenok u market fundamentals co CpoYHOro pbiHKa.

. FAST coobLeHune Tenepb cneyuaibHo hopMupyeTcs Takum 06pasom, 4Tobbl pasmep UDP

naketa He NpeBbILLa TUMMYHOro Ans cetn Ethernet 3HaueHns napametpa MTU B 1500 6aiiT.
B coobweHns Market Data - Snapshot / Full Refresh (W) n Market Data - Incremental Refresh
(X) mob6aBneHo onuvoHanbHoe none LastFragment (Tar 893). MoapobHee cMoTpy B foba-
B/IEHHOM pasgerne «3.2.6. dparmeHTauns coobLLeHNR».
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. B kaHane OTC-ISSUES B coobuieHusx Security Definition (d) npekpallieHa TpaHcnaums no-

nei ContractMultiplier, InstrAttribType = 203. ViameHeHo 3HauyeHue nonst MarketSegmentiD
Ha "Q".

. B wabnoHax coobLyeHunid yopaHbl onepaTopbl komnpeccum: copy, delta, increment.

. B coobuyeHus Market Data - Snapshot / Full Refresh (W) n Market Data - Incremental Refresh

(X) pobasneHo onuuoHanbHoe none OrderSide - HanpaBNeHHOCTb 3as9BKU, NHULMNPOBAB-
Lweii caenky. NMepegaeTcs TOMbKO AJ151 CPOYHOTO PbiHKA.

. B kaHanax FUT-BOOK-1, FUT-BOOK-5, FUT-BOOK-20, FUT-BOOK-50, OPT-BOOK-1,

OPT-BOOK-5, OPT-BOOK-20, OPT-BOOK-50 B cHanwoTe nepegaercsa coobueHne J
(Empty book) B criy4ae oTCyTCTBMS 3as1BOK M0 AAHHOMY UHCTPYMEHTY.

. Ni3ameHéH chopmar naketa B TCP Recovery, yHucmuymposaH ¢ ASTS FAST. B nepBbix YeTbl-

pex 6aiTax kaxgoro FAST coobLueHus nepegaeTcs ero AnvHa.

. B xaHane OTC-TRADES ueHbl y Bcex cAenok TpaHC/MpytoTcs B py6nisix B none MDEnNtryPx,

none Currency = RUB.

05.02.2015

1.1.0

. B pasgene 4.3.1. Security Definition (d) B Ta6n. 1. Kogbl cermeHTOB pbiHKa MOCKOBCKOIA

GUPXM cerMeHT pbiHka PbIHOK RTS nepeumeHoBaH B MOEX Board.

. B pasgene 4.3.1. Security Definition (d) B Tabn. 2. Kogbl cermeHTOB pbiHKa YKpavuHCKOW

oupxm:
* yaaneHbl CTPOKM CO cneayroLwwmmy cermeHTamu poiHka: SA, SBOND;
» o1 SBONDG 3ameHeHO onucaHue Ha "locyaapcTBeHHble obnurauyum';
e ana SGTS 3aMeHeHo onucaHve Ha "AKunu 1 nHBecTcepTUdmKaTbl”;
* po6aBneHbl cneaytoLe CerMeHThbl
¢ SGTF - "MiHocTpaHHble akuun 1 Aeno3vTapHble pacnmcku”

* SBONDL - "MyHuumnanbHble obnvraymm”

« SBONDE - "EBpoob6nurauuu YkpauHb!"

12
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1. BBegeHue

1.1. HasHauyeHne AOKYMeHTa

B gaHHOM AOKYMeHTe npeAcTaB/ieHo onvucaHme npoTokona Fast.

B gaHHyto cneumdmkaumio He BXOAAT aAMUHUCTPATMBHbIE U TEXHUYECKME acMeKTbl OpraHn3aLum CETEBOIO NOAK/THUEHNS, @ TaKKe CNocoobbI
obecneyeHns ero 6e3onacHoCTu.

1.2. O6wee onucaHue Fast Gate

Cuctema Fast Gate npegHa3sHaueHa 15 pacnpocTpaHeHns pbIHOYHbIX AaHHbIX B FAST-¢hopmarte no npotokosy UDP B pexume multicast.

[aHHbIii MexaHu3M coueTaeT B ce6e CTPYKTYpY U CUHTaKCUC coobLueHwnii FIX npoTokona, Xopoluve BO3MOXHOCTY /1S ONTUMU3aLun NoTo-
KOB AaHHbIX FAST NpoTOKO/a, U BO3MOXHOCTM GbICTPOM 1 3tDhEKTUBHOM Nepesaun faHHbIX 60/1bLIOMY KOUYECTBY nosb3osarteneit UDP
npoToKona.

FAST (FIX Adapted for STreaming) npotokon paspabotaH FIX Market Data Optimization Working Group Ha ocHoBe npoTokona FIX gns
onTMMU3aLUN 3NEKTPOHHOTO 06MeHa hHaHCOBOI MHhopMaL MK, B YACTHOCTU, AJ/181 pacnpocTpaHeHnst 60M1bLoro 06bEma AaHHbIX C MUHU-
MaUibHOW 3adepxkoii. Fast Gate ncnonb3yet Bepcuto npotokona 1.1: https://www.fixtrading.org/packages/fast-specification-version-1-1.

Cuctema Fast Gate no3sonser pasgasarh KNVeHTam aHOHVMHbIE [aHHbIe W3:
» TOproeoii cuctembl SPECTRA;

* pennvka MHgekcos 6upxn MOEX;

* B/} HoBOCTeW CKPUH;

» cuctembl MOEX Board.

Uepes Fast Gate pa3galoTcs pbiHOYHbIE AaHHbIE C BUPX:
* MOEX (MockoBckas 6upxa);

» ETSC (ToBapHas 6upxa ETC).

CocTaB pacnpocTpaHsaeMblX PbIHOYHbIX AAHHBIX:

* cpenku;

* arpermpoBaHHble CTakaHbl;

* 06wasn nHhopmaums;

* WHCTPYMEHTbI, CTATYyC NHCTPYMEHTOB;

* cTaTyc TOproBoii ceccuu;

* WHAOEKCHI;

* HOBOCTW;

* /10 aHOHUMHbIX 3a51BOK.

CepBuc NpeAHa3HaueH 15 pasfaun AaHHbIX Kak KpynHbiM BeHgopam (Bloomber, Thomson Reuters), Tak v 6pokepam, anrotpeiigepam u ..

1.2.1. NoTokoBas nepegada AaHHbIX

Vcnonb3oBaHne NOTOKOBOW Nepegayn AaHHbIX NO3BOMAET nepefasarb MHOPMALMIO OT UCTOYHMKA K nonyyartento, He pasbusas ee Ha
OTAENbHbIE COOBLLEHNS ANA KKAOr0 CO6bITUA. HECKOBKO Taknx cobbITUA MOTyT 6bITb BK/IHOYEHbI B OAHO COOOLLEHVEe. DTO NO3BONSET
CYLLIECTBEHHO CHU3UTb 3aePXK/ 1 YBEINYNTb CKOPOCTb Nepegayn AaHHbIX.

1.2.2. lHKpeMeHTa/IbHble CO00LWeHNsA

Vicnonb3oBaHue MHKPEMEHTa/IbHbIX COOﬁLLleHVIVI NO3BOJIAET 3HAYNTENTBHO CHU3UTb OGBEMbI oTnpaBnsAemMbIX AaHHbIX. VICNO/b3yHTCA TONbKO
AaHHble, U3SMeHnBLUNECA Nnoj BO3,D,eVICTBVIeM PbIHOYHbIX CO6bITUIA. MYHMasIbHOE KONMMYECTBO KOMaH[ NCNosib3yeTca aAnsa nx 06HOBMEHVSA:
,D,O6aB}'IeHVIe HOBOW 3anncu, U3MEHEHVEe 3anmncy, yoasieHue 3annuciu.

1.2.3. FIX chopmart

Cuctema Fast Gate ncnonb3yet hopmart v cuHTakcuc FIX coobuieHunit. CoobLueHne COCTOMT U3 3arofioBka, Tena coobLyeHns n Tpeiinepa.
Monsa B coobuieHnn pasgeneHsl Mexay coboii ¢ nomolybio ASCI cumBona - <SOH>.

[nsa 6onee nofpo6HOT0 03HAKOM/IEHUS! C COCTABOM COOGLLEHMI CM. pasaen 4.
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1.2.4. KogupoBaHue B FAST chopmar

FAST (FIX Adapted for STreaming) npeactaBnsieT coboii anropuTM CXaTusl, KOTOPbIA NMO3BOMSIET B 3HAUUTE/IbHOW CTENEHN ONTUMU3UPO-
BaTb FIX coobueHns. FAST yMeHbLUAET pa3mep AaHHbIX 6e3 BHeCEHWs 3aepXekK, YTO NO3BONAET yBENNYUTL KOIMYECTBO OTNPaBISEMbIX
[OaHHbIX N YMEHbLUNTb BPEMS UX Nepesayn.

FAST npoTokon Ans cxatusi CoObLLEHNI NCMOb3YET CeaytoLLee:
* HesiBHOE T3rnpoBaHue;

* BO3MOXHOCTU KOAMPOBaHUSI NONeit;

* ncnosnb3osaHve PMap;

* KOAMpOBaHWe cTon-6mTa;

* MCMNO/Ib30BaHNE GMHAPHOTO KOAMPOBAHUSI.

B 6onbLUMHCTBE CriyyaeB npasuna koavposaHus B FAST chopmarT cornacoBbiBaOTCS MeXAy KOHTpareHTamu nyteMm npegoctasneHns XML
LWabI0HOB.

Lns 6onee Noapo6GHOTo 03HAKOM/IEHWS C UCNo/b30BaHeM FAST KoAMpoBaHus cM. pasgen 3.2.

1.2.5. NMonyyeHune gaHHbIX ¢ nomoubio Multicast

[N pacnpocTpaHeHusl coobLyeHuit ncnonbyetcsa UDP NpoToKos, KOTOpbIi NO3BONISIET NepeaaBaTth NakeTbl cpasy HeCKO/bKAM nosyyaTte-
NsAM.

B oguH UDP nakeT MOryT 6bITb BK/IHOUEHbI Cpa3y HECKO/bKo FIX coobLueHuid, 3akoanpoBaHHbix B FAST. Ho B HacToslLiee Bpems cuctema
obecneunBaeT oTnpasneHme B ogHoM UDP nakete TONbKO O4HOrO 3akoampoBaHHOro B FAST coobleHunsi. FAST coobLlieHune cneuvanibHo
hopmmupyeTcs Takum o6pasom, 4tobbl pasmep UDP nakeTa He npeBblllan TMnuYHoro A5 cetn Ethernet sHaveHust napametpa MTU B 1500
6aliT.

1.2.6. BocctaHOB/NeHMe JaHHbIX

NS KNNEHTOB OYeHb BaXKHO MOCTOSIHHOE «MPUCYTCTBMUE» Ha PbiHKe. ECIM CyunTCcs Tak, 4To Kakme-To AaHHbIX GyAyT NoTepsiHbl B npouecce
paboTbl, byaeT He06xoAMMO X BbICTPOE BOCCTAHOB/IEHME.

Fast Gate obecneumBaeT BOCCTaHOB/EHNE OaHHbIX 2 crnocobamu:

* BOCCTaHOB/IEHME 60MbLLOro 06BbEMaA AaHHbIX C MOMOLLbIO OTNPAaBKW K/IMEHTY CHIMLLOTOB (K NPUMEpY, AN KIMEHTOB NPUCOEANHUBLLNXCS
nocne Havana Topros);

* BOCCTaHOB/IEHME He6oNbLOro o6bema AaHHbix Mo TCP — coeauHeHnto (kK NpuMepy, Koraa OTAeNbHble COOBLLEHNS ObIIN YTepsiHbI Npu
TpaHcdepe).
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2. CueHapuu B3aumogeiicteus knneHtos ¢ Market Data
Multicast

B gaHHOM pasfene onucaHbl NpoLeaypbl NOAKIOHEHUA KIMEHTOB K KaHau1am Market Data Multicast B pasnnyHbie nepunoabl pa60TbI cucre-
Mbl, & TaK Xe npoueaypbl BOCCTaHOB/TIEHUA NOTEPAHHbLIX AaHHbIX.

2.1. NoakniovyeHne KIMeHTa

Mpy NOAK/OUEHUN K CUCTEME A/1S NOSTyUYeHs NOTHOM PbIHOYHON UHGOPMALIMK cReayeT NPUAEePXMBaTLCS CedytoLuell npoueaypbi:

1. Ckauatb chaiin KoHdurypaumm KaHasioB 1 NOTOKOB c ftp-cepBepa. KoHdmrypaumoHHbli thaiin B chopmarte .xml onvucbiBaeT napaMmeTpbl
nogkntoyenus (IP agpeca multicast, Homepa nopToB U T.4.).

2. Ckauvatb thaintn FAST-wa6bnoHa c ftp-cepsepa. bonee nogpo6Hoe onucaHve Fast-lwabnoHa cM. pasgen Fast-wabnoH.
3. MonyunTb CNMCOK MHCTPYMEHTOB U3 NoToka Instrument Replay. HayaTb cnywatb notok Instruments Incremental.
4. Havatb cnywartb notoku Incremental n Hakannveatb nosyyaemble COOOLLEHNS.

5. Hauatb cnywartb notokn Snapshot. MonyunTb N0 3TMM NOTOKaM akTyaslbHbliA CHIMLLOT, MPUMEHUTb NOSYYEHHbIV CHANLWOT. B kaokgom
coobueHnmn Market Data - Snapshot/Full Refresh (W) Tar 369-LastMsgSeqNumProcessed cootseTcTyeT Tary 34-MsgSeqNum nocneg-
Hero coobueHns Market Data - Incremental Refresh (X) B COOTBETCTBYHOLLLEM NOTOKE, BK/IIOYEHHOTO B A@HHbI CHIMLWOT, 8 HOMEp 06HO-
B/IEHUST KQXKAOIO MHCTPYMEHTA, cogepxaiyuiics B Tare 83-RptSeq coobueHns Market Data - Snapshot/Full Refresh (W), cooTBeTCTBY-
€T HOMepY MHKpeMeHTasIbHOro 06HOBNEHUS, cofepXallerocs B Tare 83-RptSeq cooTBeTcTBytowero MDEntry nocnefHero coobLeHms
Market Data - Incremental Refresh (X), BKNOUEHHOTO B i@HHbIV CHINLWOT. 415 KaX40ro MHCTPYMeHTa criefyeT 0T6POCUTb M3 HaKoMIeH-
HbIX i@HHbIX BCE COOBLLEHNS C HOMEpamu A0 3HaveHus Tara 369-LastMsgSeqNumProcessed BKIOUNTENBHO U NPYMEHUTL BCE OCTaB-
Lwmecs. Mpouecc MOXHO NPOBOAUTL Kak nocnefoBaTenibHO (CHavau1a nosyyYnTb CHAMWOThI N0 BCEM UHCTPYMEHTaM, a NoToM o6pabaTbl-
BaTb HaKOM/IeHHble 06HOBMEHWS), Tak 1 napasnienibHo (N0 Mepe NoslyYeHNs CHIMLLOTOB N0 MHCTPYMEHTaM 06pabaTbiBaTb HaKoMIEHHbIE
06HOBMIEHNSA NO NONYYEHHOMY UHCTPYMEHTY).

6. MepecTarb cnywarb NoTokn Snapshot.

7. MpofomkuTb 06bI4HYI0 06PabOTKY MOTOKOB MHKPEMEHTasIbHBIX OGHOB/IEHWIA.

2.1.1. NMyctoun cHanwoTt B notoke FO-TRADES
Ecnu cHanwoT no MHCTPYMEHTY NYCTOi, TO OH He nepeaaéTcsi B NOTOKe.
Ecnu no MHCTPYMEHTY HET CnanLwioTa, TO 3TO 03HAYaET, YTO N0 MHCTPYMEHTY HET akTUBHbIX 3asBOK W/Wn He 6blno caenok (nocnepHei
CAESKN HeT, BCe LieHbl 1 06beMbl B CTATUCTUKE 47151 UHCTPYMeHTa paBHbl 0). B TakoM clyyae Hy)XHO UCNosib30BaTh BCE faHHbIe, NoyYeHHble
B noToke Incremental — 60O NO MHCTPYMEHTY He GyAeT COOBLLEHNI, 3HAUNT HET aKTUBHbIX 3a8BOK /MW He GbISI0 CAENOK, MB0 ByayT

COO0OGLLEHUSI — U3 HUX UHALMANM3NPYEM LiEHbI M 0GbEMbI B CTATUCTUKE A1 MHCTPYMEHTA.

Kak TONbKO B CTakaHe WMHCTPYMEHTa NoSABATCA 3asiBKM U BO3MOXHO ﬂpOI7I,£I,yT caenku, aTo 6yp,eT TpaHCMpoBaHO B NOTOkKe Incremental un
KNWEHT NoNy4nT akTyasibHble AaHHbIe.

2.2. O6paboTKa Ayo6nupyrowmxcs gaHHbIX B NOoTokax A u B

[NaHHble Bo Bcex UDP-noTokax pacnpocTpaHsaTesa B AByX ak3emnaspax (A n B) Ha aByx pasHbix multicast-agpecax. KnmeHTy pekomeHay-

eTcsa obpabaTbiBaTb 06a NOTOKAa B BUAY HerapaHTMpoeaHHoCTU goctaskm UDP-naketoB. O6paboTka ABYX MAEHTWUYHbBIX MOTOKOB NMO3BONSET

CHM3UTb BEPOSATHOCTb NOTEPb MO MeHbLUEN Mepe B 2 pasa.

B kakoM MMeHHO 13 NoTOKOB (A 1nn B) coobLueHre NosaBUTCs nepsebiM, He oroBapusaetcs. [119 06paboTkmM NOTOKOB cneayeT UCnosb30BaTb

nopsAKOBbIA HOMEp CO06LLeHNs 13 Npeambynbl unu Tara 34-MsgSeqNum. Vicnonb3oBaHve npeambynbl NO3BONSET ONpesennTb NOPAAKO-

Bblii HOMEp He npuberas k aekoanposaHnio FAST-coo6LLEHUS.

O6paboTky NoToKOB A 1 B cnepyeT npov3BoAnTb NO CrefyoLemy asiroputmy:

1. Cnywarb notokn A u B.

2. ObpabaTbiBaTh COOOLLEHUS NO NOPSAKOBOMY HOMEPY.

3. OTb6packiBaTh NO/y4EeHHOE COOBLLEHNE, eC/TN COOBLLEHNE C TakiM NOPAAKOBLIM HOMEPOM YXe NOoy4anocb paHee.

4. Ecnu o6HapyxmBaeTcs Nponyck B NOPsiAKOBbIX HOMepax B 060MX KaHas1ax, T 370, CKOpee BCero, CBUAETENbCTBYET O NOTEPE NaKeToB Kak
B NOTOKe A, Tak 1 B noToke B. KnveHTy cnegyet nHMUmMmMpoBaTh OAHY U3 NpoLeiyp BOCCTAHOB/IEHNSA NPONYLLEHHbIX faHHbIX. Bnpoyem,
K/IMEHT MOXET NoAoXAaTb HEKOTOpoe (pasyMHOE) BpeMS, BO3MOXHO MPOMNYLLEHHbIA NakeT NPUAET HECKObKO NO3Xe, TakK Kak NPOTOKO/

UDP He rapaHTupyeT nocsefoBaTe/ibHOCTb A0CTaBKN NakeTos.

Mpumep:
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E:f;‘?;“ MoTok A Motok B

1 34-MsgSegNum = 59

2 34-MsgSegNum = 53
3 34-MsgSegNum = 60

4 34-MsgSegNum = 60
5 34-MsgSegNum = 62

6 34-MsgSegMum = 61
T 34-MsgSegNum = 62
3 34-MsgSegNum = 62

9 34-MsgSegNum = 63

10 34-MsgSegNum = 65

11 34-MsgSegNum = 65

COO0O6LLEHMS NONYYatoTCs N3 NOTOKOB A 1 B.

1.

2.

8.

9.

Monyunnu 59-e coobLieHne n3 A, obpabotanu ero.

Monyumnu 59-e cooblieHne n3 B, oT6pocnamn ero, Tak kak 06paboTtasnu ero paHee.
. Monyunnn 60-e coobLueHre n3 A, obpabotanu ero.

. Nonyunnm 60-e coobLieHre n3 B, oTbpocunn ero, Tak kak 06paboTanu ero paHee.
. Nonyunnun 62-e coobLyeHre n3 A, 0oTbpocunn ero, Tak kak oxungaertcs 61-e.

. Monyunnn 61-e coobLieHne 3 B, obpaboTtanu ero.

. Nonyunnun 62-e coobLieHre n3 B, obpabotanu ero.

Monyunnu 62-e coobLyeHne n3 A, oT6pocuan ero, Tak kak 06paboTasnin ero paHee.

Monyunnu 63-e coobueHne us A, obpabotanm ero.

10Monyunnun 65-e coobLueHne n3 A, oT6pocun ero, Tak kak oxungaercs 64-e.

11.Monyunnu 65-e coobLieHne us B, oT6pocunm ero, Tak kak oxmaaertcs 64-e.

12Mepelunu K NnpoLeaype BOCCTAHOB/IEHUS NMPOMNYLLEHHBIX AAHHbIX, Tak Kak 06HapYXXeH NPOMYyCcK COOGLLEHNS.
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3. DYHKUMOHANIbHOCTb CUCTEMbI

3.1. Apxutektypa cuctembl

[na pacnpocTpaHeHUs PbIHOYHBIX AaHHbIX UCMO/b3YeTCsl TPaHCNOPTHbI NpoTokon UDP, a AN 3anpoca NponyLyeHHbIX AaHHbIX peaunsy-
I0TCS MEXaHN3Mbl BOCCTAHOB/IEHUs MO NpoTokosly UDP 1 MOBTOPHOTO NOJy4YeHust AaHHbIX Mo npoTokony TCP.

B cucTeMe vcnonb3yoTcs crefytolime Bubl MH(OPMALMOHHBIX MOTOKOB:

1. OCHOBHbIE MOTOKMU:
 MOTOKM PacnpoCTpaHeHUsl HKPEMEHTaSTbHBIX OGHOBNEHUI PLIHOYHBIX AAHHBIX;
 MOTOKM PacnpoCTpaHeHsi ONUCaHUi (PYHAHCOBbIX UHCTPYMEHTOB;

¢ MOTOKM pacnpocTpaHeHns nHhopmalmm 06 n3meHeHumn ctatyca OUHAHCOBbIX MHCTPYMEHTOB M COOBLLEHNIA O COCTOSIHMSA COeANHEHNS
¢ ToproBoli cucTemMoii.

2. NOTOKM BOCCTaHOBMEHUS:
* MOTOKM PacnpoCTPaHeHNs CHIMLWOTOB PbIHOYHBIX AaHHbIX;
e ceccuu 414 3anpoca NponyLeHHbIX 4aHHbIX.

[laHHble pacnpocTpaHsaTesa no Habopy KaHanos, B KaXA0M U3 KOTOPbIX NpeAcTas/eHbl faHHble No rpynne (uHaHCOBbIX UHCTPYMEHTOB.
IpynnmpoBka ocyLLEecTBASETCA N0 onpeenéHHbIM NapaMeTpam, oHa onpegensieTcs KoHdurypauveii Cuctemsl. 3a BelaHne Ha Kaxaom 13
KaHanoB oTBeyvaeT otaenbHbIi ak3eMnnsp Market Data Multicast. OauH aksemnnsip Market Data Multicast o6ecneuvBaeT BelLjaHMe TOIbKO
opHoro KaHana.

™

| "
Market Data Market n::: Channel™,

| Market Data Channe
Market Data B
FAST Gate |
Market Data Channel
Market Data e >
[
Market Data anne
i= Market Data o

Puc. 1. KaHanbl pacnpocTpaHeHUs1 PbIHOYHbIX faHHbIX

Kaxpplih KaHan npefctaenset Habop Heckonbkux UDP-notokos (UDP Feeds), no KoTopbiM MAET HEMPEPbLIBHOE BellaHne faHHbIX, 1 TCP-
nopT AOCTyNa, Ha KOTOPOM K/IMEHT MOXET 3anpocuTb nponyLeHHble B UDP-noToke coobLueHus.

Bce MoTokun TpaHcmpyroTes no npotokony UDP multicast. Kaxabiii MoTok TpaHcMpyeTest Ha oTaensHoM multicast-agpece. B coOTBETCTBY-
IoWMxX noTokax A u B TpaHCAnpyoTcst MAEHTUYHbIE co06LLeHus. [ly6nmposaHme obecneymBaeT CTaTMCTUYECKOE CHUKEHME BEPOSITHOCTMN
noteps UDP-nakeToB.

Momumo TpaHcnsaummn gaHHbIx B UDP-notokax, Market Data Multicast moxeT npuHumatb Bxogsuwme TCP-coeguHeHns, No KOTOPbIM K/u-
€HTbl MOTYT 3anpocuTb NponyLieHHble AaHHble. Mo TCP-coefnMHeHMI0 MOTyT 6bITb 3anpoLUeHbl NPOonyLeHHbIe COO6LLEHNS B O4HOM U3
cnepytowmx UDP-NOTOKOB (AaHHble fOCTYMHbI 32 NEPUOS, BPEMEHU, YKa3aHHbIN B KOHUrypaLMoHHoM chaiine (Ho He 6onee yem ¢ Havana
[OHS1), KO/IMYECTBO OTCbINaeMbIX 3a OAMH pa3 COO6LLEeHWA 1 obLiee KOMYEeCTBO 3anpaluMBaemblX B AeHb COOOLLEHNI orpaHnyeHo (Bce
OrpaHUYeHus ykasbiBarTCs B KOHPUIYpaLVOHHOM chaiifie CUCTEMbI)).

3.1.1. OcHoBHble noToku (UDP)
B ocHoBHbIX noTokax (incr) B pexumMe multicast no npotokony UDP pacnpocTpaHsoTcs cnegytouime pbiHOYHbIE AaHHbIE:

» B notokax FO-TRADES, FO-BOOK-5, FO-BOOK-20, FO-BOOK-50 — 06HOBNEHNSA arperMpoBaHHOro ctakaHa;

B notokax FO-TRADES — 06HOBNEeHUst TabnuLbl CAEMOK U CTaTUCTUKA CPOYHOIO PbIHKA;

B notoke INDEX — 06HOBNeHUst TabnuLbl MHAEKCOB, KYPChl BAIIOT U UX CDUKCUHTK;

B notoke NEWS - HOBOCTW CPOYHOr0 pbIHKa,;

* B notoke NEWS-SKRIN - HoBocTn CKPUH;
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» B noTtokax SPOT-BOOK-1, SPOT-BOOK-20 - 06HOB/MEHNS arpervpoBaHHol Tab/uLbl KOTUPOBOK;
* B notoke SPOT-TRADES - 06HOBNEHNsI TaGNWLbl CAEMNOK U CTAaTUCTUKA PbIHKA,;
e B notoke ORDERS-LOG - aHOHUMHbIE 3aABKU.

[JaHHble pacnpocTpaHsioTcs B Buge FIX-coobueHunii Market Data - Incremental Refresh (X), 3akogupoBaHHbIx B hopmat FAST. Kaxgoe
COOOLLIEHNE MOXET cofiepXaTb 0OHOBEHNS MO HECKOIbKUM (DMHAHCOBbLIM MHCTPYMEHTaM.

Mpy N3MEHEHUM COCTOAHUS TOProBoi ceccun B UDP-NOTOKM MHKpPeMeHTa/IbHbIX 06HOBNeHu: FO-BOOK-1, FO-BOOK-5, FO-BOOK-20,
FO-BOOK-50, FO-TRADES otnpasnsietcs coobueHune Trading Session Status (h).

3.1.2. Notoku Recovery (UDP)

B notokax Recovery (snap) B pexumMe multicast no npotokony UDP ¢ chrkcMpoBaHHO NEpYOANYHOCTLIO PacnpOCTPaHATCS TEKYLLME CH-
3MLWOTbI COOTBETCTBYHOLUX faHHbIX B BUAe FIX-coobuieHunii Market Data - Snapshot/Full Refresh (W), 3akogupoBaHHbIx B hopmat FAST.
Kaxxaoe coobLieHne cogepxuT nHgopmalmio o o4HOMY MHCTpYMeEHTY. B noTokax Recovery (snap) coobuieHne SequenceReset (4) o6o-
3HaYaeT Ha4yas10 TPaHCNALMM HOBOrO CHanLwoTa.

KNUEeHTbI He JO/MKHbI CAYLWATh 3TU NOTOKM NOCTOSIHHO. K HUM HEO6X0AMMO NOAK/IHYATLCS TOMBKO B C/lyyae HE06X0AMMOCTM BOCCTAHOBUTL
NPOMNYLLEHHYH B OCHOBHbIX MOTOKaxX MHopMaLuto. Mocsie BOCCTAHOBMEHNS! KUEHTY C/IeAyeT NPeKpaTuTb CyLWaThb AaHHbIE MOTOKM.

B KOHLIe KaXA0ro CHenwoTa TpaHC/IMpPYHTCA CO06LLEeHMSA 0 COCTOsiHUM Toproeoli ceccum Trading Session Status (h) B UDP-noTokax cHan-
LWOTHbIX 06HOBNEHU: FO-BOOK-1, FO-BOOK-5, FO-BOOK-20, FO-BOOK-50, FO-TRADES.

3.1.3. NMotoku Instrument Definitions (UDP)

B notokax Instrument Replay (inst replay) ¢ ¢oMKcrpoBaHHOW NepUOANYHOCTBI0 PACCHINIATCA TEKYLLMIA CTaTyC TOProBOii ceccun n onu-
CaHWsA TOProBbIX MHCTPYMEHTOB B Buae FIX-coobuieHuii TradingSessionStatus (h) n Security Definition (d), 3akoampoBaHHbIX B chopmat
FAST. OgHO coobLueHne CoaepXuT onucaHme 0gHOro oMHaHCoBOro MHCTpyMeHTa. CoobleHne TradingSessionStatus (h) TpaHcnmpyeTcs
B notokax FUT-INFO n OPT-INFO. B notoke Instrument Replay coobLieHne SequenceReset (4) o603HavaeT Hauyano TpaHCAAUUM HOBOrO
cHanwoTa. CnanwoT COCTOMT 13 On1caHuii TOProBbIX MHCTPYMEHTOB B BuAe coobLueHunit SecurityDefinition (d) u ctatyca Toprosoii ceccun
TradingSessionStatus (h), No/y4YMB NOMHbIA CHANLWOT CleAyeT cunTaTb, YTO BCE OMNMCAHUSI MHCTPYMEHTOB A/1s1 JaHHOI TOProBoii ceccun
NnonyYeHbl.

B notokax Instrument Incremental (inst incr) npn n3aMeHeHUn ctatyca MHCTPYMEHTa, NPW N3MeHeHUW pasmepa MapaHTuiiHoro O6ecneyeHus,
npu U3MEHEHNN NIMMUTOB LieHbI paccbliatoTcs coobLeHus B Buge FIX-coobuyeHuii Security Status (f).

TpaHcnpyemble faHHble:

notok FUT-INFO - cbtouepchl, KasileHAapHble cnpegbl, konnarepasibHble ObloYepchbl 4151 OMLMOHOB Ha akUmy;

notok OPT-INFO - onuuoHsl;

notok SPOT-INFO — akuuu, obnurayum, ToBapsbl.

3.1.4. Coo6ueHuUst B NOoTOKax

B pasgene onucaHo, kakue COOﬁLLI,eHVIFI nepenarTcAa B KavKAOM NOTOKE AaHHbIX.

msa noToka Tun noToka Nmsa wa6noHa coobuieHus
ORDERS-LOG Incremental Heartbeat (id="6")

SequenceReset (id="7")

OrdersLogMessage (id="29")
ORDERS-LOG Snapshot Heartbeat (id="6")

SequenceReset (id="7")

BookMessage (id="30")
ORDERS-LOG Historical Replay OT K/IMEeHTA Ha L3

Logon (FIX MessageType="A")

Logout (FIX MessageType="5")

Market Data Request (FIX MessageType="V")
OT wWto3a Ha K/IMeHTa:

Heartbeat (id="6")

OrdersLogMessage (id="29")

Logon (id="1000")
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Nmsa notoka Tun notoka Nmsa wa6noHa cooouieHuns

Logout (id="1001")

FUT-INFO Instrument Replay Heartbeat (id="6")
SequenceReset (id="7")
SecurityDefinition (id="23")
TradingSessionStatus (id="8")
DiscreteAuction (id="26")

FUT-INFO Instrument Incremental Heartbeat (id="6")
SequenceReset (id="7")
SecurityStatus (id="5")
TradingSessionStatus (id="8")
DiscreteAuction (id="26")
SecurityMassStatus (id="37")

SPOT-INFO Instrument Replay Heartbeat (id="6")
SequenceReset (id="7")
SecurityDefinition (id="23")
TradingSessionStatus (id="8")

SPOT-INFO Instrument Incremental Heartbeat (id="6")
SequenceReset (id="7")
SecurityStatus (id="5")
TradingSessionStatus (id="8")

OPT-INFO Instrument Replay Heartbeat (id="6")
SequenceReset (id="7")
SecurityDefinition (id="23")
TradingSessionStatus (id="8")

OPT-INFO Instrument Incremental Heartbeat (id="6")
SequenceReset (id="7")
SecurityStatus (id="5")
SecurityDefinitionUpdateReport (id="4)
TradingSessionStatus (id="8")
SecurityMassStatus (id="37")

FO-TRADES Incremental Heartbeat (id="6")

FO-BOOK-1 SequenceReset (id="7")

FO-BOOK-5 DefaultincrementalRefreshMessage (id="31")

FO-BOOK-20 TradingSessionStatus (id="8")

FO-BOOK-50

SPOT-BOOK-1

SPOT-BOOK-20

SPOT-TRADES

FO-TRADES Snapshot Heartbeat (id="6")

FO-BOOK-1 SequenceReset (id="7")
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Nmsa noTtoka Tun noToka Nms wabnoHa coo6ueHus
FO-BOOK-5 DefaultSnapshotMessage (id="32")
FO-BOOK-20 TradingSessionStatus (id="8")

FO-BOOK-50
SPOT-BOOK-1

SPOT-BOOK-20

SPOT-TRADES

FO-TRADES

SPOT-TRADES

Historical Replay

OT K/IMeHTa Ha Lo3:

Logon (FIX MessageType="A")

Logout (FIX MessageType="5")

Market Data Request (FIX MessageType="V")
OT wW/t03a Ha K/IMeHTa:

Heartbeat (id="6")
DefaultincrementalRefreshMessage (id="31")
TradingSessionStatus (id="8")

Logon (id="1000")

Logout (id="1001")

INDEX

Incremental

Heartbeat (id="6")
SequenceReset (id="7")

DefaultincrementalRefreshMessage (id="31")

INDEX

Snapshot

Heartbeat (id="6")

DefaultSnapshotMessage (id="32")

INDEX

Historical Replay

OT K/IMEHTA Ha LWo3:

Logon (FIX MessageType="A")

Logout (FIX MessageType="5")

OT wWwo3a Ha KNneHTa:

Heartbeat (id="6")
DefaultincrementalRefreshMessage (id="31")
Logon (id="1000")

Logout (id="1001")

NEWS

NEWS-SKRIN

Incremental

Heartbeat (id="6")
SequenceReset (id="7")

News (id="9")

NEWS

NEWS-SKRIN

Historical Replay

OT K/IneHTa Ha Luto3:

Logon (FIX MessageType="A")
Logout (FIX MessageType="5")
OT Wnio3a Ha KNMeHTa:

Heartbeat (id="6")
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Nmsa noTtoka Tun noToka Nms wabnoHa coo6ueHus
News (id="9")

Logon (id="1000")

Logout (id="1001")

3.1.5. Ceccuu gnsa 3anpoca nponyuweHHbIX coo6weHuii (TCP)

[JaHHbIli cepByC NO3BOMSET KNVEHTY 3aNpoCUTL Mepeckisiky Habopa coobLLeHW B 3aaHHOM Ayana3oHe HOMEPOB, YXXe 0ny6/IMKOBaHHbIX
B 0A4HOM 13 UDP-NOTOKOB.

B 3anpoce KIMeHT ykasbiBaeT Anana3oH NopsAKOBbIX HOMEPOB A/18 Nepecbliki. MakcumasibHoe KONM4yecTBO COOBLLEeHWIA, KOTOPOe MOXET
3anpocuTb K/IMEHT, orpaHuyeHo. 3anpoc otnpasnseTcs B Buae FIX-coobuweHns Market Data Request (V). 3anpoc otnpasnsietcs no TCP-
COEIMHEHMNIO, UHULIMMPYEMOMY K/TIMEHTOM. OTBETHbIE COOBLLEHUS OTNPABAAIOTCA K/IMEHTY No aToMy xe TCP-coeanHeHuio B Buge FIX-
co00LLeHWiA. o 3aBepLUEHN0 OTNPaBKM OTBETHbIX co06LLeHuiA Market Data Multicast 3akpbiBaeT 310 TCP-coeguHeHue. Bce oTBETHbIE
co06LLeHnA 3aKkoanpoBaHbl B FAST-chopmar.

[nnHa kaxaoro coobueHnst B TCP NoToke faHHbIX NepefaeTcs kak 4-6aiiTHoe YNC/I0 B HaYasle Kakoro COO6LLeHMS:

Message PMAP Template Message
length 1D
\ L N LN
W W v "
4 hytes N bytes N bytes
\ .y LN } )
Message length FAST-message

Puc. 2. CTtpykTypa coo6uieHus B TCP notoke

Mo 3aBepLUEHNO OTNPaBKM cO06LEeHUI FAST reiiT oTnpaBnseT knneHTy FAST cooblieHne Logout 1 oxumaaet oTBeTHoro FIX coobuieHus
Logout. Mocne 3aBepLueHns FIX ceccumn TCP coefiMHeHne 3aKkpbiBaeTcs.

[laHHbI CEPBUC AOMKEH UCNO/b30BATLCS ML B KpaliHeM Ciyyae, ecriv Apyrve MeToAbl BOCCTAHOB/IEHNS HEBO3MOXHbI. CepBUC He obec-
NMeunBaeT BbICOKYHO NMPOW3BOANTENBHOCTL. CepBUC HE AOCTYNEH A/15 NMOTOKOB C arpervpoBaHHol Tabnuueli KOTMPOBOK.

3.2. FAST chopmat B "HOPMaLMOHHbLIX MOTOKaX

Bce coobuleHus, otnpaBnsemble MOEX Market Data Multicast, npeactaBnstoT coboi coobueHus B FIX-chopmare, 3akoaMpoBaHHbIE MO
npotokony FAST (FIX Adapted for STreaming). MpoTtokon FAST 6bin paszpabotaH FIX Market Data Optimization Working Group gnsi ontu-
MU3aLMmn 3NeKTPOHHOro 06MeHa (OMHaHCOBO MHAIOPMAaLMK, B YACTHOCTK, A1 pacnpocTpaHeHns 60/1bLLIOro 06bEMa AaHHbIX C MUHUMaUb-
HOIi 3a4€PXXKOMA.

OCO06EeHHOCTBLIO pacnpocTpaHeHns AaHHbIX B UHGIOPMaLUMOHHbLIX NoTokax oT MOEX Market Data Multicast sBnsieTcst T0, UTO nepes Kaxabim
FAST-coobLueHnem fob6aBnsieTcs 4-6aiitoBas npeambyna, B KOTOPOI coaepxntcs 3HadeHue 34-ro tara (SeqNum) cnegytowero 3a npe-
ambéynoli FAST-coo6LeHus.

3T0 NO3BOAAET MOMYYNTHL NOPALKOBLIA HOMep coobLueHus (kak npyu 06paboTke coobLeHuid M3 NOTOKOB A 1 B, Tak 1 Npu o6HapyxeHun
NpomnycKoB), He npuberas K AekoampoBaHnio camoro FAST-co06LLeHNS — 3TO 3HAYUTENbHO 3KOHOMUT BPEMS Npu 06paboTke noToka.

NopAakoewiit PMAP Template OcTaTok coobDweHuA
HOHep D
Y N & Y
W v ' v
4 baiTa N baiT N bair
“~ I p 7
Mpeanoyna FAST - coobuweHue

Puc. 3. CTpykTypa coobLeHus

3.2.1. KogupoBaHue cTton-omta

KoavpoBaHuve cTon-6uta SiBNSIETCA O4HMM M3 COCTaBNAIOLWMX NpoLeccoB FAST, KOTOPbIA NO3BOMSAET UCKIIOUUTL N3BbITOYHOCTbL HA YPOBHE
nepegauv nosneii ¢ AaHHbIMU NCMOMb3Ys CTON-6MT BMECTO NPMBLIYHOMO 6aliToBoro pasgenutens. B FAST cton-6ut ncnonb3yercs BMeCTO
cTaHaapTtHoro FIX pasgenutens - 6aiita <SOH>; Takum 06pa3om 7 6UTOB KaxAoro 6aiita MCnosib3ytoTcs 418 nepefayn AaHHbIX, a 8 6ut
CNY>XXWT 0603Ha4YEeHNEM OKOHYaHWS NoNs.
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3.2.2. HessBHOE TernposaHune

Mo ctanpapty FIX npoTtokona kaxpoe cooblieHve nmeet Bua: Ter = 3HaueHue <SOH>, rge:

Ter — HOMep MoAsA, KOTOPOE B AaHHbI MOMEHT Nnepegaercs;

3HaueHue — hakTnyeckoe cofepxaHme faHHbIX 3TOro Nnons;

<SOH> — ASCII cumBos1, KOTOpPbIA UCMNOMb3YETCS B KayecTse 6aliTOBOro pasgenuTtens nons.

Hanpumep:

35=x|268=3 (3aronoBok coobLieHns) 279=0|269=2|270=9462.50|271=5|48=800123|22=8 (caenka) 279=0|269=0|270=9462.00|271=175|
1023=1|48=800123|22=8|346=15 (HoBOE npea/ioxeHune 1) 279=0|269=0|270=9461.50|271=133|1023=2|48=800123|22=8|346=12 (HoBOE
npeaioxeHune 2)

FAST ycTpaHsieT 136bITOYHOCTb UCMOb3ysi Wa6/IoH, KOTOPbI OMUCHIBAET CTPYKTYPY BCEro COOOLEHUs. Takoii MexaHu3M HasbiBaeTcs
«HEesIBHbIM TErMpoBaHWeM», T.K. FIX Teri cTaHoBSITCA HesIBHOI YacTblo nepeaaBaemblx faHHbIX. FAST-1Ua6/10H 3aMeHsIET cUHTaKeuc «Ter
= 3HauYeHNe» Ha «HesIBHOe TerMpoBaHue» No TakuM Npasuiam:

* HOMeEpa TaroB He nepenakvTcAa B COOﬁLLI,eHVIVI, HO 3ajaHbl B Lwabnowe;

nocnegoBaTeNlbHOCTb NOMEe B COOOLLEHNM Takast Xe Kak U TeroB B LLab/ioHe;

WwabnoH onpeaensieT ynopsgoyYeHHbIi HA6op noseii ¢ oneparopamu.

3.2.3. BO3MOXHOCTU KOgupoBaHuA nonei

FAST ,Cl,eVICTByeT Kak MalluvHa COCTOSHWIA, KOTOpasd B Ka)K,CI,bIVI MOMEHT A0/DKHA 3HaTb, Kakne 3Ha4eHunsa HeOﬁXO,D,VIMO cogepxartb B naMATH.
FAST CpaBHMBAET TEKyLLee 3Ha4eHne noas ¢ ero npegblayuimmm sHa4eHmem, n onpenenset, Kakoe ,D,eVICTBVIe Tpe6yeTc9| npeanpuHAThL:

* 1CNOSb30BaTh B KAYECTBE HOBOrO 3HAYEHUS1 KOHCTaHTY (3a4aHHyto B LWA6MNOHE);

¢ 3Ha4yeHue no ymonyaHuwo (I'IpI/IMeHFITb €C/1n HOBOE 3HayeHune nona OTCyTCTByET).

3.2.4. FAST-wa0noH

FAST-wabnoH cootBeTcTBYET TUMY FIX COOGLLEHMS, N OAHO3HAYHO onpeAenseT NopsAAoK Nosei B HEM.

LLIaboH Takke COAEPXUT CUHTAKCKC, YKasbiBatoLuiA TUM NONS, U Kakol MeETOA AEeKOANPOBaHNS NPUMEHATb Npu nepegade. LLlabnoH 3aga-
etca B XML Buge. Kaxgoe FAST coo6LLeH/e B CBOK o4epelb COAEPXUT nAeHTUdMKaTop WwabnoHa, No KOTOPoMy OyaeT MPOUCXOAUTb
nekogvpoBaHue.LLlabnoHbl coobLyeHnii 4oCTynHbI Mo agpecy: ftp://ftp.moex.com/pub/FAST/Spectra/ .

3.2.5. NMpouyecc aekoanpoBaHuA
MpoLiecc AeKoAMpoBaHMA NPOUCXOAUT B CefytoLieli nocnesoBaTelbHOCTU:
1. TpaHcnopT: KnMeHT cuctemsl nostyyaeT 3akoampoBaHHoe FAST coobLieHve.
2. [lexogmpoBaHue naketa:
* onpegeneHve WabnoHa;
* Un3BfIeYEHNE BMHAPHbIX 3aKOAUPOBAHHBIX OUT;
* MOCTPOEHVE COOTBETCTBUS MeX/Y NOMyYEHHbIMY BUTaMn U NONSIMU B LLAG/OHE.
3. [lekogmpoBaHune nosneii: NPUMEHEHNe ONepaTopoB A8 ONpefeneHnsa 3Ha4eHNs Ha OCHOBaHWUM LwabnoHa.
4. NocTpoeHune FIX coobLieHus.

5. O6paboTka FIX coobLyeHus.

3.2.6. PparmeHTaLMA COOOLLEHNII

dparMeHTaumst COOBLLEHNIA BbINOMHAETCA A1 TOro, 4To6bl pasmMep UDP nakeTa He NpeBbilwasl TUMUYHOMO Ansi ceTu Ethernet 3HaueHus
napameTtpa MTU B 1500 6aliiT.

Ecnun B coobwenun Market Data - Snapshot / Full Refresh (W) otcyTtcTByeT Tar 893-LastFragment, ToO 3TO 03Ha4aeT, YTO CH3MLIOT MO
VHCTPYMEHTY NepefaH B BAAe ofHOro coobuenns. Tar 893-LastFragment, 3anofHeHHbIR 3HaYeHneMm ‘0’, oTMeyaeT B cepumn hparMeHTm-
pOBaHHbIX COOGLLEHNI BCe COOBLLEHMS, KpOoMe nocneaHero. Tar 893-LastFragment, 3anonHeHHbIl 3HaYeHneM ‘1', oTMevaeT nocnegHee
Co06LLEeHNe B CHIMLWOTE N0 AaHHOMY MHCTPYMEHTY. M03TOMy CHIMLIOT MO MHCTPYMEHTY criefyeT cuuTaTb NOMyYEHHbIM, KOrga nosyyeHo
cooblueHne ¢ 893-LastFragment = ‘1.

Ecnun B coo6uweHun Market Data - Incremental Refresh (X) otcytctByet Tar 893-LastFragment, To 370 03Ha4aeT, 4To hparMeHTauun He
BbINO/HANOCH W A@HHble HaX0AATCA B HEMPOTUBOPEUVMBOM COCTOSIHUM NOC/e 06paboTkM 3TOro coobLyeHns. Tar 893-LastFragment, 3anon-
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HEHHbIIi 3HauYeHneM ‘0’, OTMEYaET B Cepuu hparMeHTNPOBaHHbIX COO6LLEHNIA BCe COOBLLEHUS], KpOMe nocneaHero. Tar 893-LastFragment,
3ano/IHEHHbIN 3HaYeHreM ‘1’, oTMevaeT nocnegHee cooblieHne B cepum. MoaToMy faHHbIE HAXOAATCS B HENPOTMBOPEYMBOM COCTOSIHUM
TOJSIbKO nocne o6paboTkm coobLyeHns ¢ 893-LastFragment = ‘1'.

3.2.7. Tunbl gaHHbIX

Mons B LWabnoHe COOBLLEHNI MOTYT UMETb OfMH M3 CTaHAAPTHLIX TUNOB JaHHbIX, TPeByloLyX COOTBETCTBYOLEe AekoanpoBaHue: ASCII
cTpoka, Unicode cTpoka, Signed Integer, Unsigned Integer and Decimal. Decimal 3kcrnoHeHTa 1 MaHT1cca KogupYHTCS Kak 0f4HO COCTaBHOE
none.

FAST He nogaepxvBaeT TUMbl 41 nepegayn timestamps. FAST reiiT KoHBepTUpYyeT timestamp B NOAX0ASLLMIA LienoYncneHHbli Tun. Mocne
LEKOAVPOBaHUA KITMEHTY crieflyeT KOHBEPTUPOBaThb NosyyeHHoe Lenoe uncno B FIX UTC chopmar. Bpems Bcerga B8 UTC.

Mprmepsbl gekogmpoBaHus timestamp:

FIX Type FIX Pattern Sample FIX value Sample FAST value FAST field type

UTCTimeOnly HH:MM:SS.sssssssss 18:44:24.123456789 184424123456789 ulnt64
(nanoseconds)
HH:MM:SS.sssssssss 07:12:13.012345678 71213012345678 ulnt64
(nanoseconds)

UTCDateOnly YYYYMMDD 20080812 20080812 uint32

UTCTimestamp YYYYMMDD- 20080812-18:23:54.213 |20080812182354123 uint64
HH:MM:SS.sss

3.3. BocctaHOoBNeHe nponyLweHHbIX AaHHbIX

[JaHHble Bo Bcex UDP-NOTOKax pacnpocTpaHsloTCs B ABYX ak3emnisipax (A u B) Ha AByX pasHbix multicast-agpecax. KnmeHTy pekomeHay-
eTcsi 06pa6aTbiBaTb 06a NOTOKA B BUAY HErapaHTUPOBAHHOCTY AocTaBkn UDP-NakeTos.

MOXET CNyunTbCS Tak, YTo ByayT yTepsiHbl NaKeTbl U3 060MX NMOTOKOB, B 3TOM C/lyyae Hy)XHO BOCMO/Ib30BaThLCSA NPOLEAypOit BOCCTaHOB/E-
HUS aHHbIX.

MOHSATh, YTO COOBLLEHME YTEPSIHO MOXHO MO NPOMyckam B NOPsIAKOBbLIX HOMepax coo6LueHwii 34-MsgSeqNum v no nponyckam B HOMepax
MHKpEeMeHTa/IbHbIX 06HOBNEeHN 83-RptSeq. STO 03HAYAET, UTO PbIHOYHbIE aHHbIE 6O/bLIe He LOCTOBEPHbI U KIIMEHT MOyYaeT UX He B
nosiHoM o6beme. Heo6xoayMo BOCMOb30BaTLCS NPOLEAYPOli BOCCTAHOB/EHNSI.

Fast Gate npefoctaBnsieT HeCKO/IbKO MEXaHN3MOB A1 BOCCTAHOB/IEHUA AaHHbIX. PEKOMEHAYEeTCS B NepBy0 o4epenb UCMnosib30BaTh NoTo-
K1 Recovery. BocctaHoBneHusi npy nomowm TCP-coeanHeHns 6onee MeaneHHbI Npouecce, Npy KOTOPOM paspeLLeHO 3anpalumsarb orpa-
HUYEHHOE KONMYECTBO COOBLLEHNI, UM PEKOMEHAYETCS NOMNb30BATLCS B UCK/THOUUTENbHBIX CyYasiX, Korga apyrue cpeacTaa no kakmum-nm6o
npuymHam HefOCTYMHbI.

3.3.1. BoccTaHOoBeHMe nponyLeHHbIX AaHHbIX U3 noTtokoB Recovery (UDP)

BoccTaHoBneHve NponyLeHHbIX AaHHbIX M3 [T0TOKOB Recovery MOXeT 6bITb MCMO/b30BAHO AJ15 MOTyYeHNs 60/1bLLOro 06bEMa NOTEPSHHbIX
[OaHHbIX 1 418 NOAKNYeHNs nocne ctapTa Topros. B notokax Recovery yepes hMKCMpPOBaHHbI MHTepBas1 BPEMEHW PacnpoCTpaHsoTCA
CH3MLLOTbI PbIHOYHBIX A@HHBIX. B kaxaom cooblyeHnn Market Data - Snapshot/Full Refresh (W) Tar 369-LastMsgSeqNumProcessed cooT-
BeTcTBYyeT Tary 34-MsgSeqNum nocnegHero coobuieHusi Market Data - Incremental Refresh (X) B cooTBeTCTBYOLLLEM NOTOKE, BK/THOHUEHHOTO
B [laHHbI CH3MLIOT, @ HOMEP 0GHOB/IEHUS K&XA0r0 MHCTPYMEHTA, coaepxalumiics B Tare 83-RptSeq coobuyeHus Market Data - Snapshot/
Full Refresh (W), cooTBeTCTBYyeT HOMEPY MHKPEMEHTa/IbHOr0 06GHOB/EHUS, cofepxallerocs B Tare 83-RptSeq cootBeTcTBytowero MDEnNtry
nocnegHero coobueHna Market Data - Incremental Refresh (X), BKNoYeHHOro B faHHbI CHINLWOT. TakuM 06pas3om, No Nponycky B nocse-
posarenbHoCTU 34-MsgSeqNum MOXHO onpeAennTb NPoV30LLEALLYI0 MOTEPIO AaHHbIX, & N0 NPONYCKy B NoceAoBaTe/lbHOCTAX 83-RptSeq
onpefenuTb, NO KakMM MMEHHO MHCTPYMEHTaM AaHHble NPOonyLUEeHbl.

[laHHble N0 NHCTPYMEHTY B KaHase MHKpPEeMEHTa IbHbIX 0GHOBNEHWI CriefyeT cunTaTh akTyaslbHbIMK C TOTO MOMEHTA, Kak HoMep 06HOB/e-
HWA 3TOTO MHCTPYMeHTa B Tare 83-RptSeq coobluennsa Market Data - Incremental Refresh (X) ctaHeT 6osbLUe 3TOro Homepa B aHa/10rMyHOM
Tare coobueHuns Market Data - Snapshot/Full Refresh (W) ana atoro MHcTpymeHTa.

Takxe AaHHble N0 MHCTPYMEHTY B KaHasle MHKPEMEHTa/IbHbIX 0GHOB/IEHWI MOXHO CUMTaTb aKTyaslbHbIMU C TOTO MOMEHTA, Kak NOopsiAKOBbINA
Homep coobueHns Market Data - Incremental Refresh (X) ctaHeT 6onblie 3HaueHus Tara 369-LastMsgSegNumProcessed coobLyeHus
Market Data - Snapshot/Full Refresh (W) no aTomMy MHCTPYMEHTY.

Hymepaums coo6LLeHii B KaX40M LiMk/e OTNPaBKY CHIMLLIOTOB HauYMHaeTcsl ¢ 1 v 3aBepLuaeTcs coobuueHnem SequenceReset (4). Moatomy
BCe CH3MLLOThI C/ieflyeT cunTaTb NosyuyeHHbIMMU, Koraa npuxoaut coobuueHve SequenceReset (4), nocne cooblueHus SequenceReset (4)
1AeT coobLUeHre C NopsiAKOBLIM HOMEPOM 1, KOTOPOE OTHOCWUTCS K CIEAYIOLLEMY LKy OTNPaBKW CHIMLIOTOB.

Ecnmn B coobLueHun oTcyTcTByeT Tar 893-LastFragment, To 3TO 03HAYAET, UTO CHAMLIOT MO MHCTPYMEHTY NepesaH B Buae 04HOTO coobLue-
HUs1. MiHaue Tar 893-LastFragment, 3ano/iHeHHbI 3HaYeHneM ‘1’, oTMeYaeT nocsiegHee CooGLLLEeHNEe B CHIMLLOTE MO 4aHHOMY MHCTPYMEHTY.
MO3TOMY CH3MLIOT MO MHCTPYMEHTY C/IeAYyeT CuMTaTh NOyYEHHbIM, KOTAa NoslyyeHo coobuieHre ¢ 893-LastFragment = ‘1’

[Moka MAET NonyyeHne CHIMWOoTa, KNNEHT A0/KEH HaKanMBaTb COO6U.I.€HVIFI N3 KaHa1a NHKpeMeHTasIbHbIX 06HOBNEHNIA, YTOObI NPUMEHNTb
nx nocne nony4vyeHusa CHanwora.
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lMocnepoBarenbHOCThL LWaros nNpy BOCCTAHOB/IEHWMM COOTBETCTBYET Liaram 4—7, npusefeHHbIM B pasgen 2.1.

[Mocne BoccTaHOBNEHUSI MPONYLLEHHbIX COOBLLEHNI KIMEHTY CNeayeT NpeKkpaTuTb Cnywartb NOTok Recovery, 4To6bl He neperpyatb CBO
CeTeBYI0 NHPPACTPYKTYPY.

3.3.2. BoccTaHoBMeHUe nponyueHHbIX AaHHbIX no TCP-coeanHeHU10

BoccTtaHoBneHne AaHHbIX, NPONyLLEeHHbIX B OCHOBHBIX (Incremental) notokax: Indexes, Trades 1 ORDERS-LOG (NOTOK aHOHUMHBbIX 3a51BOK
1 CAEN0K) MOXHO BbINOHNUTB, 3anpocus ux no TCP-coeAnHeHunto. [laHHbI Cnoco6 BOCCTAHOB/EHWS He ABAETCS BbICOKONPON3BOAUTEb-
HbIM, 1 €ro cnefyeT NCMob30BaTb TOMBKO B KpaliHeM Crlydae 1 TOMbKO [/151 3anpoca He60/bLIOro KoNMyecTsa NPonyLLEHHbIX COOBLLEHNA.
Konnuectso coobLueHuii, KOTOpPoe MOXET ObITb 3anNpOLLEHO KIMEHTOM 3a OfHO MoAKIo4eHne, pasHo 1000.

[lns 3anpoca NponyLLEHHbIX AAHHbIX KNMEHT LO/MKEH BbINOMHUTL CNefyrolimne neicTeus:
1. YctaHoBuTb TCP-coenmHeHune ¢ cepeepom MOEX Market Data Multicast.
2. OTnpaBuTb cepBepy FIX-cooblieHre Logon(A). B cnyyae ycneliHoli aBTopusaumm, cepeep otBetuT FAST-coobuieHnem Logon(A).
3. OtnpaBuTb cepBepy FIX-coobuieHne Market Data Request (V), B KOTOPOM HEOBXOAMMO yKa3aTb:
a. fimanasoH NopsiAKoBbIX HOMEPOB 3anpallurBaembix coobLeHnin — B Tarax 1182-ApplBeginSeqNo 1 1183-ApplEndSegNo.

Ecnu 3anpoc MOXeT 6bITb 06pa6oTaH, cepBep OTNPAB/sET KIVEHTY 3anpolleHHble FAST coo6LeHUs C NOpsAKOBLIMU HOMepamu, nog,
KOTOPbIMU 3TV COOBLLEHNSI U3HAYATIBHO ObIfIM ONYG/IMKOBAHbI B COOTBETCTBYHOLLEM [NOTOKE.

Ecnu 3anpoc He MoXeT 6bITb 06paboTaH, KNneHTy oTnpasnseTca FAST-coobleHne Logout (5) ¢ onMcaHWem NpuymnHbl OTKasa.
MMocne oTnpaBkn OTBETa CEPBEpP 3aKPbIBAET COEANHEHME.

CepBep 06pabaTbiBaeT TOMIbKO NepBblii 3aNpoc OT KIWEHTA. ECAM KNMEHT nockblnaeT 6osiee OAHOMO 3anpoca, BTOPOil U nocnegyolme
UTHOPUPYHOTCSI.

Ecnv B TeyeHne 1 cekyHZbl OT KNUEHTa He NOCTYMNaeT HUKaKoro 3anpoca, To CepBep 3aKpbiBaeT COeAHEHNE.

3.4. Copoc HoOMepoB COOOLEeHNA

EXXecyTouHO NpoMCXoAuMT ouncTka Fast Gate oT coobLLeHUin TOproBoli ceccun NpefblayLlero AHsS U c6poc HOMEPOB coobLyeHuid. Mocne
cbpoca HoMepoB B MoTokax (incr) TpaHcnupyeTcs cooblueHne Sequence Reset ¢ HOBbIM HoMepoM B none NewSegNo. Mpy nonyyeHum
coo6LLeHMs Sequence Reset KIMEHT JOMKEH YCTaHOBUTbL HOMep coobLueHnii B 3HadeHne NewSegNo u c6pocuTb Homepa RptSeq.

[nsa Fast Gate ycTaHOBMEHbI CreaytoLye TEXHON0orMyeckie nepepbiBbl, NOC/e 3aBepLUeHnst KOTOPbIX MPOUCXOAUT COPOC HOMEPOB CO06-
LWEeHNIA:

* CpOUYHbIit pbiIHOK MOEX - ¢ 00:00 MSK no 04:40 MSK;

* MOEX Board, Hosoctn CKPVH - ¢ 00:00 MSK no 00:02 MSK;

» ETSC (ToapHas 6upxa ETC) - ¢ 00:00 MSK no 06:00 MSK;

e TecToBasi CUCTeEMa CPOYHOTO pbiHKa - ¢ 00:00 MSK no 04:40 MSK;

» TecToBble cuctembl: MOEX Board, HoBocTn CKPVH - ¢ 00:00 MSK no 00:02 MSK.

Bo Bcex OCHOBHbIX MoTokax (incr), kpoMme notoka FO-TRADES npoucxogut c6poc Homepa coobLueHuiA B 3HaYeHne 1 n cbpoc Homepa
RptSeq B 3Ha4eHue 1. B ocHoBHOM notoke (incr) FO-TRADES npovcxoguT c6poc Homepa coobLLeHwii B 3HaueHne N 6onbluee nnm paBHoe
1 1 c6poc Homepa RptSeq B 3HaueHve 6osbLIee NN paBHOE 1, Npu 3TOM TpaHC/IMpPyeTCs Napa coobLueHunii Sequence Reset:

» Sequence Reset: MsgSegNum=N NewSeqNo[36]=1
» Sequence Reset: MsgSegNum=N NewSegNo[36]=N

Mocne TpaHcnsAummn aTux coobiuenuii B TCP Recovery gocTynHbl FAST coobLeHunsi ¢ Homepamu oT 1 go N-1 BKunUTeNbHO, cofepxaline
cAenku npeaplayLieii BedepHei AONONHUTENBHOW TOProBoi ceccun. HauyanbHbIi HOmep RptSeq KIMEHT MOXET NoyYUTb OLHUM U3 ABYX
Cnoco6oB.:

* BbINOJIHUB 3anpoc 1 06paboTKy coobLieHnii ¢ Homepamu oT 1 go N-1 n3 cepsuca TCP Recovery;

* BbINOJIHUB NOAKNOYEHUE K NOToKy Recovery (UDP) B cooTtBeTcTBuM C pa3genom "3.3.1. BocctaHoBeHe NponyLeHHbIX AaHHbIX 13
notokos Recovery (UDP)".
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4. NyonnuHbii FIX nHTepdeiic

OnucaHue uHTepdpeiica GasvpyeTcs Ha creuudmkaumm craHgapTHoro npoTtokona FIX Bepcum 5.0 SP2 (https://www.fixtrading.org/
standards/fix-5-0-sp-2) . MpegnonaraeTcs, 4TO NO/Ib30BaTESb YK€ 3HAaKOM C OCHOBaMU 3TOr0 NPOTOKO/a.

B onncaHun coobLLeHN ANS KaXKAOro NONS yKasaHsbl:
» Tag — yHVIKa/bHbIN nAeHTUUKaTOP NoNs; ucnonb3yerca npu hopmmposaHumn FIX coobLueHus;
* Mone — nmsa nons; He ncnonb3yetcs npu hopmupoBaHun FIX coobluerns, BBeieHO 418 yA06CTBa, B Ka4eCTBe KpaTkoro onncaHus;
* Hanunuue — npusHak, KOTOPbI NOKa3bIBAET, AO/HKHO /1M NOMe 0653aTelbHO NPUCYTCTBOBATb B COOOLLIEHUN:
* Y - obsa3arenbHoe none;
* N - Heobs3aTenbHoe none;
» C - 0693aTen1bHO Npu BbINOMHEHWN YCI0BUS (yKasaHo B rpade Onucanue);
» OnucaHue - feTaslbHOE OnucaHue noss;
» [onycTtumble 3HaY€HUA - AONONHUTENIbHbIE OrPaHNYeHus.

CumBO "*" - NpU3HaK OTINYMA OT cTaHgapTHoro FIX npotokona.

4.1. N'pynnbl nonemn

MHorve coobLueHuns cogepxar nepecekatowimiica Habop noneii. Tak, HanpumMep, kaxaoe CoobLLeHNe [O/MKHO CoAgepXarb Noas rpynmbl
Standard Message Header, HecyLue cnyxe6Hyto nHdopmaumio.

4.1.1. Standard Message Header

CTaHAapTHbI 3aro/l0BOK, KOTOPLIN AO/MKHO COAEPXaTb Kakaoe coobLieHNe.

Tag Mone Hanu- OnucaHve AonycTumble 3Ha4YeHusA
une

34 MsgSeqNum Y MopsakoBbI HOMep COOBLLEeHMS.

35 MsgType Y OnpegensieT TMnN coobLeHns.

49 SenderCompID Y MaeHTndmkatop otnpasutens coobuweHus. |« 'MOEX' - MockoBckast bupxa

¢ 'ETSC' - Kazaxckas 6upxa ETS

52 SendingTime Y Bpemsi oTnpasku coobLeHus.
1128 | ApplVerlD Y MaeHTudmkatop Bepcum FIX npoTokona. '9" (FIX50SP2)

4.2. CooOLieHUsas CeCCMOHHOIO YPOBHS
4.2.1. Logon (A)

FIX-coobLeHne, nHMuumpytoLLiee ycTaHoBKy ceccun k cepaucy TCP Recovery.

Tag Mone Hanunuune OnucaHve
BeginString Y JonycTumble 3HaveHus: «FIX.4.4» n «FIXT.1.1».
BodyLength Y [nvHa coobLueHns

35 MsgType Y «A»
553 Username N NMobas cTpoka
554 Password N NMobas cTpoka
10 CheckSum Y KoHTponbHas cymma
FAST-coobLleHne, NoATBEpXAatLLEE YCTaHOBKY ceccun k cepaucy TCP Recovery.
Tag ‘ Mone Hanwnuue OnucaHve
<Standard Message Header> Y Tun coobueHmns ‘A'.

4.2.2. Logout (5)

FIX-coobueHre, nHnummpytollee 3aBepLueHne ceccum ¢ cepsucom TCP Recovery.

Tag Mone Hanunuune OnucaHve

8 BeginString Y [onyctumbie 3HaveHust: «FIX.4.4» n «FIXT.1.1».
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Tag Mone Hanuune OnucaHvne
9 BodyLength Y [nnHa coobueHns
35 MsgType Y «5»
10 CheckSum Y KoHTposnbHasa cymma

FAST-coobLueHne, NOATBEPXAatOLLEe 3aBepLIeHre ceccun ¢ cepBucom TCP Recovery.

Tag Mone Hanuune OnucaHvne
<Standard Message Header> Y Tun coobLueHns '5'.
58 Text N MpunurHa 3aBeplieHnsa ceccun. B cnyyae otkasa B 0bpaboTke 3anpoca, B nose nepe-
JaéTca onucaHne owmbkn. B cnyyvae ycnewHo obpaboTaHHOro 3anpoca nepefaércs
‘nullValue'.

4.2.3. Heartbeat (0)

Fast Gate oTnpasnsieT coo6LeHne HeartBeat npyu oTcyTCTBMU B NOTOKE APYINX COOOLLEHWI B TeueHun 30 CEKYHA.

Tag ‘ Mone Hanunuune OnucaHue

<Standard Message Header> Y Tun coobuuexus '0'.

4.2.4. Sequence Reset (4)

Tag ‘ Mone Hanunuue OnucaHue
<Standard Message Header> Y Tun coobLueHuns '4'.
36 ‘NewSeqNo Y HoBbI HOMep nocnefoBaTeIbHOCTU.

4.3. CoolLeHua 6U3Hec-NornyecKoro ypoBHs

B paHHOM pa3gene onmcaHbl CO06LLEHMS BCEX NOTOKOB, 3a UCK/TOYEHEM NOTOKa aHOHUMHbIX 3asBOK 1 caenok (ORDERS-LOG), onncaHue
KOTOPOro NPUBEAEHO HKe - CM. pa3gen 5.

Mopaepxusatotcs cnepyrowime FIX coobLyeHus:

« Security Definition — ViHcbopmauusi 06 uHCTpymeHTe.

» Security Status — I3meHeHue cTaTyca, IMMUTOB LiEHbI, pa3Mepa rapaHTUAHOro obecneyeHns y MHCTPYMEHTA.
» Trading Session Status — CTtaTyc TOproBoii ceccuu.

« Security Definition Update Report — BonatnibHOCTb U TEOPETMYECKMEe LiEHbI OMLMOHOB.

* News — Coo6LeHWst agMuHUCTpaTopa Toproeoii cnuctemsl SPECTRA. HoBocTtn CKPUH.

* Market Data Request - 3anpoc nponyLeHHbIX AaHHbIX.

« Market Data - Snapshot / Full Refresh — CHanwoT ¢ gaHHbIMK, HanpyMMep, NO/IHOe COCTOSIHME CTakaHa.

» Market Data - Incremental Refresh — O6HOBME€HMEe AaHHbIX.

4.3.1. Security Definition (d)

MHdopmaumsa 06 MHCTpyMEHTe.

Tag ‘ Mone Hanuune OnucaHvne
<Standard Message Header> Y Tun coobLyexus 'd'
911 TotNumReports Y O6Luee KOMYECTBO COOBLLEHUI B TEKYLLEM CMUCKE.
1301 Marketld* Y MIC 6upxu:

* 'MOEX' - Moscow Exchange

» 'ETSC' - ETS Eurasian Trading System Commodity Exchange

48 SecuritylD C YHUKasIbHbI/ YUCIOBO KO, UHCTPYMEHTA.

YHVKaNIbHOCTb MAeHTUdMKaTopa rapaHTMpyeTCcs B pamkax CerMeHTa pbiH-
Ka, 3agaHHoro nonem MarketSegmentld.

22 SecuritylDSource C '8' - Exchange Symbol
55 Symbol N Oonucarenb UHCTPYMEHTA.
107 SecurityDesc N HavmeHoBaHWe NHCTpYMEHTa.
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Tag Mone Hanuune OnucaHvne
167 SecurityType N Tun cBaAsku - 'MLEG' - kaneHaapHblii cnpes.
461 CFICode N Knacc gouHaHCcoBOro MHCTpyMeHTa no ctaHgapty 1ISO-10962. JonycTumble
3HaueHus NpuBeeHbI B TabNMLE HIXKe.
231 ContractMultiplier N KonunuecTtBo eanHuL, 6a30BOro akTneBa B UHCTPYMEHTE.
969 MinPricelncrement N MVHUMasTbHBIN Lar LEHbI.
1146 MinPricelncrementAmount N CroumocTb Lwara LieHbl.
15 Currency N Bantota KoTMpoBaHMA.
1148 LowLimitPx* N HWwKHWUIA NMMUT UeHbl. Tonbko ANs obloYepcoB 1 KaneHAapHbIX CNpeaos.
1149 HighLimitPx* N BepxHuii iMmMuT LeHbl. Tonbko ANs1 hbloYepCcoB M KasleHAapHbIX Crpegos.
1300 MarketSegmentld* N CermMeHT pblHKa. [lonycTumble 3HaYEHUS NpUBeAEHbI B Tabnumue Huxe.
336 TradingSessionld N* Tun Toproeoli ceccuu:
* 'l'- AHeBHas ceccus
e '3'- yTpeHHAs ceccus
« '5'- BeuepHAA ceccua
5842 ExchangeTradingSessionld* N M aeHTudmkaTop TOpProBoii ceccuu.
5678 Volatility* N BonatuibHOCTb onuuoHa.
20006 TheorPrice* N TeopeTnyeckas LeHa onuuoHa.
20007 TheorPriceLimit* N TeopeTnyeckas LeHa onumuoHa ¢ y4eTOM IMMUTOB.
20002 InitialMarginOnBuy* N « dobloyepchl - rapaHTUiiHoe obecrneveHne nokynarens
* ONUMOHbI - 6a30BOE rapaHTMiiHoe obecneyeHne nog NoKynky Mapxvpye-
MOro onuuoHa
20000 InitialMarginOnSell* N * dobloyepchbl - rapaHTUiiHoe obecneveHne nNpogasLa
* ONUMOHBbI - 6a30BOE rapaHTUiiHoe obecneyeHne Nog ofHY HEMoKPbITYO
no3nuMIo Nognmcymnka
20001 InitialMarginSyntetic* N Ba3oBoe rapaHTuiiHoe obecneyeHve nog ofHY NOKPbITYH NO3MLMI0 NoANKC-
ymka (py6). Tonbko AN ONUVOHOB.
326 SecurityTradingStatus* N CoCTOsiHME TOProBAY MO UHCTPYMEHTY:
e '21' - Ceccust NO MHCTPYMEHTY Ha3HavyeHa. Henb3a cTaBuTb 3asBKK, HO
MOXHO yAansiTb MO 3TOMY MHCTPYMEHTY.
e '17' - Ceccusi N0 MHCTPYMEHTY OTKPbITA. MOXHO CTaBUTb U yaansTh 3a-
ABKV MO 9TOMY MHCTPYMEHTY.
* '2' - MNprocTaHoBKa TOProB Mo BCEM MHCTPYMeHTaM. Hesnb3s cTaBuTb 3a-
ABKW, HO MOXHO YAaNATh.
e '18' - Ceccus MO UHCTPYMEHTY 3aBeplueHa. Henb3a cTtaBuTb U yaansTb
3as1BKW N0 3TOMY UHCTPYMEHTY.
* '119' - CrapToBas ayKL1MOH OTKPLITUSA MO UHCTPYMEHTY. MOXHO CTaBuTh 1
yAanaTb 3as8BKV N0 3TOMY MHCTPYMEHTY.
e '121' - 3aBepLieH ayKLVOH OTKPbITUA M0 MHCTPYMEHTY. Hesb3s cTaBuTb 1
yAaAaTb 3asBKV M0 3TOMY UHCTPYMEHTY.
e '122' - Ceccus No MHCTPYMEHTY NpuoCTaHoB/eHa, Henb3sa cTaBuTh 3asB-
KW, HO MOXHO YAa/1ATb N0 3TOMY MHCTPYMEHTY
* '20' - HensBecTHOE COCTOSIHWE TOPIOB MO MHCTPYMEHTY
711 NoUnderlyings N =1
=>311 UnderlyingSymbol N Bo3MoXHble 3HauYeHus nons:

 [ns doblovepcoB 1 kaneHaapHbIX CNpeoB TPaHCIMPYeTcs Kog 6a30B0ro
aKTVBa,;

¢ [1n51 ONUMOHOB Ha (hblOYepChl TPAHCANPYETCA KOA (oblovepca,;
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Tag Mone Hanuune OnucaHvne

* [1na onumoHoB Ha akuun TpaHcnpyetcs kog SECCODE u3 wniw3a ASTS
[ONA nofyyYeHns MapkeT fartbl no akuuu. Crnefyet paccMarpusarb KOMOu-
Hauno SECCODE + SECBOARD Kak 0Tfe/bHblii UHCTPYMEHT C OTAEb-
HbIMU KOTMPOBKaMK 1 Tabmuamun cesiok 1 3asBOK.

=>20045 |UnderlyingBoard N NpeHTndomkaTop pexuma Topros SECBOARD u3 wimo3a ASTS:

e ON1A (PbIOYEPCOB U KasleHJapHbIX CrpefoB TPaHC/NPYETCA 3HaveHue
nullValue;

* 719 ONUMOHOB Ha dhblovepchbl TpaHcmpyeTcs 3HadveHne nullValue;

e [15 ONMUVOHOB Ha aKuWun TpaHC/IMpyeTcs UAeHTudmKaTop pexvma Top-
roB SECBOARD wu3 wnto3a ASTS. CneflyeT paccmarpuBaTtb KOMbyHa-
uno SECCODE + SECBOARD kak 0TAe/bHbI UHCTPYMEHT C OTAEe/bHblI-
MW KOTMPOBKaMu 1 Tabnnuamu CAenok 1 3asBoK.

=>309 |UnderlyingSecuritylD N MpaeHTndmkaTop dbo4epcHOro MHCTPYMEHTA.

=> 2620 |UnderlyingFuturelD N MpaeHTudmkaTop onuvoHHo cepum option_series_id 419 ONLMOHOB.
MaeHTudmkatop dobtodepca (SecuritylD) ana pexuma TAS (Trade at
Settlement).

1141 NoMDFeedTypes N* Konnyectso NnoBTOpsAOLWLMXCS G10KOB.

=>1022 |MDFeedType N Tun cmnga.

=>264 MarketDepth N ny6uHa arpernpoBaHHON TabnunLbl KOTUPOBOK.

=>1021 |MDBookType N Tun arpernpoBaHHoON TabnmLbl KOTUPOBOK:
« '1'- Top of Book
* '2'- Price Depth

555 NoLegs N =2

=>600 |LegSymbol N onucaresnib MHCTPYMEHTA, BXOAALLEro B CBSA3KY.

=>602 |LegSecuritylD N YHVIKa/bHbIN KOL, UHCTPYMEHTA, BXOASALLET0O B CBA3KY.

=>623 |LegRatioQty N KoathdhmumeHt konuuectsa. Cmbicn nons LegRatioQty coctouT B ykasa-

HWW KOIMYECTBA N HaNpaBNEeHNS NHCTPYMEHTA, BXOAALLETO B CBA3KY: €C/u

3HaueHne LegRatioQty > 0, TO AaHHbIi MHCTPYMEHT BXOAUT B CBA3KY C

TEeM e HanpaB/fieHVEM, C KakvM 1 3asiBka no cBs3ke, ecnun LegRatioQty

< 0 — ¢ NpoTMBONOIOXHbIM. ABCONOTHOE 3HaveHne LegRatioQty onpege-

nset K03 PULMEHT, Ha KOTOPbI YMHOXAETCS KONMYECTBO e4MHUL, UHCTPY-

MEHTa-CBS3KM B 3asBKE [/19 NO/TyYEeHNS KONMYecTBa eAnHNL, MHCTPYMeHTa

LegSymbol.

455 SecurityAltID* N CVMBO/IbHbIN KO, UHCTPYMEHTA.
456 SecurityAltiIDSource* Knacc gns SecurityAltID (455):
+ '8'- Exchange Symbol
e '4'-ISIN number
864 NoEvents N ¢ '1'- ans btoyepcos
e '2'- AN onuyoHoB
=>865 EventType N EventType=7. [laTa OkOH4YaHWA 06paLleHns MHCTPYMEHTA.
=>866 EventDate
=>1145 |EventTime
=>865 EventType N EventType=101. Jata OKOHYaHUS SKCNMpaLu UHCTPYMEHTA.
=>866 EventDate
=>1145 |EventTime
541 MaturityDate N [lata ncnosHeHa MHCTpyMeHTa. TO/bKO /19 dbo4epCcosB.
1079 MaturityTime Mone MaturityDate cogepxuT ToNbKO garty u nose MaturityTime Bcerga co-
OEPXUT Bpemsi paBHOe Hadasly CyTOK.
870 NolnstrAttrib N =3
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Tag Mone Hanuune OnucaHvne
=>871 |InstrAttribType N =203
=>872 |InstrAttribValue N Tun nHcTpymeHTa no SWIFT.
=>871 InstrAttribType N =204
=>872 |InstrAttribValue N [ocyaapCTBEHHbIV pervcTpauyoHHbIR HoMep.
=> 871 InstrAttribType N =200
=>872 |InstrAttribValue N O6LMit 06beM LieHHbIX 6yMar, BbINyLLEHHbIX 3MUTEHTOM, B LUTYKaX.
202 StrikePrice N LleHa cTpaiika 415t OnyMOHOB.
20005 QuotationList N KoTnpoBasibHbIi CMCOK.
879 UnderlyingQty N HomuHasibHas CTOMMOCTb UHCTPYMEHTA.
318 UnderlyingCurrency N Kog, Bas110Tbl HOMUHABHOW CTOMMOCTY UHCTPYMEHTA.
20008 Flags* N [Mone aABnsieTcst GUTOBOIN MACKOIA.
Mone MOXeT NpUHUMAaTL Cregytowmne 3HavYeHns A19 PbIYEPCOB U KasleH-
[apHbIX cnpesos:
* '0x1' - MNpr3HaK TOPros/in B AOMNOMHUTENLHYIO TOPrOBYO Ceccuto (Bevep-
HIOKO/YTPEHHIOL0)
¢ '0x10' - Mpu3HaK aHOHUMHO TOProB/N
¢ '0x20' - NMpu3HaK HeaHOHUMHO TOProBN
* '0x40' - MNMpu3HaK TOPros/iv B OCHOBHYO CECCUI0
¢ '0x100' - MNpu3HaK NHCTPYMEHTAa-CBA3KN
« '0x40000' - Mpu3Hak KonnarepasibHOro MHCTpPYMeHTa
+ '0x80000' - icnonHeHne B BeHepHUIA UM NPOMEXYTOUHBIV KVPUHT:
e '0' - BEUEPHWI KTMPUHT
e '1' - NPOMEXYTOUHBIA KNMPUHT
Mone MoOXeT NpMHUMATL CreaytoLime 3Ha4YeHUs 415 OMNLMOHOB:
¢ 'Ox1' - MNpu3HaK TOProeax B AONOTHUTENIbHYIO TOProBYH ceccuto (Beyep-
HIOKO/YTPEHHIOL0)
¢ '0x10' - Npr3HaK aHOHUMHOW TOProBAx
* '0x20' - Mpu3HaK HEaHOHUMHO TOProBN
¢ '0x40' - MNpu3HaK TOProB/In B OCHOBHYO CECCUI0
20040 MinPricelncrementAmountCurr N CTOMMOCTb MUHUMAJIBHOTO Lara LeHbl, BblpaXkeHHasn B BaUtOTeE.
B coobuieHunsx B notoke SPOT-INFO B none TpaHcampyetcs 'nullValue'.
20041 SettlPriceOpen N PacueTHas LeHa Ha Hayaso ceccuu.
B coobuueHunsx B notoke SPOT-INFO B none TpaHcnupyertcs 'nullValue'.
1197 ValuationMethod N Cnocob6 MapXX1MpoBaHus ONuyoHa:
» "FUT" - mapxupyemslii (futures-style mark-to-market)
« "EQTY" - npemunanbHbIi (equity-style)
1190 RiskFreeRate N Be3puckosasn npoLeHTHasa ctaska.
20042 FixedSpotDiscount N CyMMa AMCKOHTUPOBAHHBIX 3HAUYEHUA 06BABNEHHbIX AEHEXHbIX MOTOKOB.
20043 ProjectedSpotDiscount N CyMMa AMCKOHTUPOBAHHBIX 3HAYEHUIA MPOrHO3HbIX AEHEXHbIX MOTOKOB.
120 SettlCurrency N Bantota pacuyeTos.
20044 NegativePrices N [Mpu3Hak orpaHnyYeHns oTpuLlaTe IbHbIX LieH::

e 0 - LleHbl (hbtoyepcoB, LieHOBbIE FPaHLbl U CTPalik1 ONLMOHOB OrpaHu-
YeHbl NOJIOXNUTENbHBIMW 3HAYEHVSIMU;

1 - LleHbl (hbloYepPCOB, LieHOBbIE FPaHu1Lbl U CTPalikv ONLUYOHOB He orpa-
HUYEHBI.
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Tag Mone Hanuune OnucaHvne

1266 DerivativeContractMultiplier N KoathcpumeHT, ykasbiatowmii Ha 06bEM 6a30BOT0 akTvBa B KOTMPOBKE
KOHTpaKTa ¥ cTpalikax OnuuoHHON cepun. TpaHCcMpyeTcst TONbKO A5 on-
LMOHOB.

20053 InterestRateRiskUp N CT1aBka paccornacosaHusl MPOLEHTHOIO pUCKa B CLeHapumn ABUKEHNS CTas-
KV BBEPX

20054 InterestRateRiskDown N CraBKa paccoriiacoBaHusi NPOLEHTHOro pucka B CLeHapuy BUXEHNSA CTaB-
KV BHU3

20055 RiskFreeRate2 N BespuckoBasi ctaBka FX2 BantoTHOM napbl FX2/FX1 (a8 npeMyabHbIX On-
LMOHOB Ha Ba/TIOTY); CTaBKa AVBWMAEHAHOW OOXOAHOCTM g (415 npeMuasib-
HbIX OMLMOHOB Ha MHAEKC)

20056 InterestRate2RiskUp CueHapwii NpoLeHTHOrO pycka pocTa Ans cTaBkn RiskFreeRate2

20057 InterestRate2RiskDown N CueHapuii NpoLLeHTHOTo pycka nageHns ans ctaBku RiskFreeRate2

CumBon ™' - Npu3HaK oTIMuns oT cTaHgapTHoro FIX npoTtokona.

Ta6n. 1. Kogbl cerMeHTOB pbiHKa MOCKOBCKOIi GUpPXUK

Kopa 6upxu Kop cermeH- CFl kog | Tun cBA3KKN OnucaHue
Ta pblHKa
MOEX D FXXXSX Pbroyepcesl:
FFXCSX o 'FEXXXSX' - HeonpegeneHHbli  TuN  (PbOYEPCHOrO0  KOHTpakTa
(Standardized Unknown Future, Unknown delivery)
FCXCSX
¢ 'FFXCSX' - pacueTHblli oblovepc Ha OOHA0BOW U AEHEeXHOW CeKumsix
FXXCSX pbiHka (Standardized Financial Future, Cash delivery)
FFXPSX + 'FCXCSX' - pacueTHblii thblouepc Ha TosapHoi 1 NAMEX ceKLmsx pbiHKa
(Standardized Commodity Future, Cash delivery), ogHOAHEBHbIN bto-
FCXPSX YepcHbIli KOHTPAKT Ha ToBapbl (30/10TO) C aBTOMNPOJIOHTaLel
FXXPSX ¢« 'FEXXCSX' - pacueTHblli (hblouepc B WHbIX ciyyasx (Standardized
FECCSX Unknown Future, Cash delivery)
FEICSX ¢ 'FFXPSX' - nocTaBoYHbI (hbHUEPCHbI KOHTPAKT Ha (hOHA0BOW U AEHEX-
HoOI1 cekuusix pbiHka (Standardized Financial Future, Physical delivery)
* 'FCXPSX' - NoCTaBOYHbI oblo4epCHBI KOHTPAKT Ha ToBapHoii 1 NAMEX
cekumax poiHka (Standardized Commodity Future, Physical delivery)
¢ 'FXXPSX' - MOCTaBOYHbIA (DbHYEPCHDbI KOHTPAKT B WHbIX Cy4vasix
(Standardized Unknown Future, Physical delivery)
¢ 'FFCCSX' - OgHOAHEBHbI (hbHO4EPCHbI KOHTPAKT Ha Ba/ltloTy C aBTONpo-
noHraumeli (Standardized Financial Future on Currency, Cash delivery)
* 'FFICSX' - OfHOAHEBHbIV (hblOYEPCHbIN KOHTPAKT Ha MHAEKC C aBTONpPo-
noHrauveli (Standardized Financial Future on Index, Cash delivery)
MOEX D FMXXSX MLEG KaneHpgapHble cnpegbl
MOEX D OCAFPS OnuMOHBI:
OPAFPS
OCESCS » 'OCAFPS' - amepukaHckuiA nocTaBouHbIli onumoH Call Ha dhbrouepc
OPESCS . . . .
OCECCS * 'OPAFPS' - amepvkaHCkuiA NocTaBoYHbIl onumoH Put Ha diboyepc
OPECCS \ \ U . "
OPEICS * 'OCESCS' - eBponelickuii pacuéTHbIli onumoH Call Ha akumio
OCEICS » 'OPESCS' - eBponeiicknii pacyéTHbIii onumoH Put Ha akumio
* 'OCECCS' - eBponeiickuii pacuéTHblii onuuoH Call Ha BantoTy
« 'OPECCS' - eBponelicknii pacuéTHbIl onumoH Put Ha BasioTy
» 'OPEICS' - eBponeiicknii pacyeTHbIil ONuMoH Put Ha MHAEKC;
* 'OCEICS' - eBponelicknin pacyeTHblin onuyoH Call Ha nHgekc.
MOEX | MHAekcbl
MOEX SBOARD ESXXXX MOEX Board, Akuumn
MOEX SBOARDC ESXXXX MOEX Board, Akuun
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Kop 6upxn Kop cermeH- CFl kog | Tun cBA3KKN OnucaHue
Ta pbIHKa
MOEX SBOARDB ESXXXX MOEX Board, O6nurauum
MOEX SKRIN HosocTtu - SKRIN
Ta6n. 2. Kogbl cerMeHTOB pbiHKa ToBapHoii 6upxu ETS
Kop 6upxn Kop, cermeH- CFl kog | Tun cBA3KKN OnucaHue
Ta pbIHKa
ETSC SAG_CLS ESXXXX Knaccuuecknii pbIHOK, CenbX03npoayKumns
ETSC SAG_CLSN ESXXXX Knaccuuecknii pbiHOK, cenbxo3npoaykums (6e3 Hanora Ha [06aBneHHyHo
CTOMMOCTb)
ETSC SOL_CLS ESXXXX Cekuns Toproe/vm HedyTenpoaykramu
ETSC SOL_CLSN ESXXXX Cekuus Toprosnu Hedprenpogyktamu (6e3 Hasora Ha f06aBneHHyY0 cTou-
MOCTb)
ETSC SMT_CLS ESXXXX CeKuus Toprosivm metasiiamm
ETSC SAG_AA ESXXXX Cenbxo3npogykunsa
ETSC SMT_AA ESXXXX [MpoMbILLIEHHbIE TOBAPLI

Tab6n. 3. JekoagupoBaHue CUMBO

noB u3 nons CFiCode ansa onuuoHos

X = He onpegeneHo

Cumson 1 Cumson Cumson 3 Cno- Cumson 4 ba- Cumson 5 MocTtaBka Cumson 6 CraH-
Kateropums 2 Npynna €06 MCNOoTHEeHUA 30BbIli aKTUB papt/Hectangapt
O = OnuuoH C=_Call A = AMepuriKaHCKuii S=aKuus P=MocTaBouHblii S=CraHfgapTHble  ycnosus
(gaTa noraweHus, ueHa uc-
P =Pull E = EBponeiickuii F=dbtouepc C=PacueTHbli1 MOJHEHWS, pa3Mep KOHTPaK-
Ta)
C = sasioTa
I = nHpekc
Ta6n. 4. fiekoanposaHne cumsosnoB U3 nonsa CFICode gna cblouepcoB 1 kaneHAapHbIX cnpeaos
Cumson 1 Cumeon 2 N'pynna | Cumson 3 ba- Cumson 4 CumBon 5 CtaH- CumBon 6
Kateropus 30Bbli aKTUB MocTaBKa papt/HectaHgapt
F = ®dblovepc | F = duHaHCOBbIN C = Banota P=MocTaBouHbli |S=CTaHgapTHble ycnosus |X = He onpegeneHo
(mara noraweHus, UeHa
C= TOBapr 1= MHp'eKC C=PacueTHblit WCMOSTHEHUS, pa3mep KOH-
TpakTa)

HO

X = He onpepgene- | X = He onpegene-

HO

4.3.2. Security Status (f)

CooneHme TpaHCnpyeTcsa Npn nUSMeHeHun ctartyca, IMMUTOB LeHbl UK pasMmepa FapaHTVIVIHOFO obecneueHus Y UHCTPYMEHTAa.

Tag ‘ Mone Hanuuune OnucaHne
<Standard Message Header> Y Tun coobLyexuns 'f'
48 SecuritylD C YHVKasbHbI YAC/IOBOW KOO MHCTPYMEHTA.
22 SecuritylDSource C '8' - Exchange Symbol
55 Symbol N Onuvcaresnb UHCTPYMEHTA.
326 Security TradingStatus* N CoCTOsIHME TOProB/N MO MHCTPYMEHTY:

 '21' - Ceccusi N0 MHCTPYMEHTY HasHaueHa. Henb3si CTaBUTb 3as1BKM, HO MOXHO yaa-
NIITb 1O 3TOMY UHCTPYMEHTY.

e '17' - Ceccus N0 MHCTPYMEHTY OTKpbITa. MOXHO CTaBUTb N yAa/IAaTb 3asBKW N0 3TOMY
WNHCTPYMEHTY.

» '2'-lprocTaHoBKa TOProB Mo BCEM MHCTPYMeHTaM. Henb3s CTaBUTh 3a8BKWU, HO MOX-
HO yaansthb.

* '18' - Ceccusi MO MHCTPYMEHTY 3aBeplleHa. Henb3s cTaBuThb U yAasisTb 3asiBKU MO
3TOMY UHCTPYMEHTY.

e '119' - CtapToBaUl ayKUMOH OTKPLITUA MO UHCTPYMEHTY. MOXHO CTaBuUTb U yaanaTb
3a8BK/ M0 3TOMY MHCTPYMEHTY.
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Tag

Mone

Hannuue

OnucaHue

e '121' - 3aBepLUeH ayKLMOH OTKPbLITUS MO UHCTPYMEHTY. Henb3s cTaButb U yaanaTb

3asIBKV MO 3TOMY UHCTPYMEHTY.

e '122'- Ceccus N0 MHCTPYMEHTY NpuocTaHoB/eHa. Henb3a cTaBUTh 3asiBK1, HO MOXHO

YAANSATb N0 3TOMY UHCTPYMEHTY.

* '20' - Hem3BeCcTHOE COCTOSIHUE TOPFOB MO UHCTPYMEHTY

1148

LowLimitPx*

HWXHWIA NUMAT LieHbl. ToNbKO ANs (hbloYepcoB M KasleHAAPHbIX CNPesoB.

1149

HighLimitPx*

BepxHuil IMMUT LieHbl. ToNbKo AN (hbloUepCcoB 1 KaneHAapHbIX CNpesos.

20002

InitialMarginOnBuy*

* dpbloyepchl - rapaHTuiiHoe obecrneyeHne nokynaTens

* OMNUUOHBI - 6a30BOE rapaHTuiiHoe o6ecnedeHre Nog NoKynky MapXMpyemoro onum-

OHa

20000

InitialMarginOnSell*

* bbloyepchl - rapaHTuiiHoe obecrneyeHue NpogasLa

* OMUUOHbI - 6Ga30BOE rapaHTUiiHoe obecneyeHne nog OAHY HEMOKPbLITYH NO3ULUI0

nognucyuka

20001

InitialMarginSyntetic*

BasoBoe rapaHTUiiHoe o6ecneyeHne Nog oAHY NOKPLITYIO NO3ULMI0 Nognucumka (py6).

TonbKO A5 OMLMOHOB.

4.3.3. Trading Session Status (h)

Co06lLLeHNe TPaHC/IMPYETCA B HAYAUIE U KOHLLE TOPrOBbIX CECCUI N MPOMEXYTOUHOTO K/IUPUHTA.

Tag ‘ Mone Hanunuue OnucaHue
<Standard Message Header> Y Tun coobLuexuns 'h'
336 TradingSessionld Y Tvn TOProBoii ceccum:
» '1'- AHEBHasA ceccua
* '3'- yTpeHHsas ceccust
» '5' - BeuepHan ceccus
5842 ExchangeTradingSessionID* N M peHTuchmkaTop ToproBoii ceccuu.
340 TradSesStatus CocTosiHME TOproBoli ceccun:
* '4' - ceccus HasHayeHa
e '2'- ceccus OTKpbITa
* 'l' - ceccus npuocTaHoB/IEHA
¢ '3'- ceccus 3aBeplieHa
1368 TradSesEvent N Co6bITVS TOProBOiA ceccum:
« '0' - BO30GHOB/IEHNE TOPrOB MOC/E MPOMEXYTOYHOIO KAMPUHIa Uam no-
C/1e HOYHOrO TEXHOMOIMYECKOro nepepbiBa
e 'l' - OTKpLITME N 3aKpbITUE Ceccun
¢ '3'- U13MEeHeHue cTaTyca ceccum
1301 Marketld N* MIC 6upxw:
* 'MOEX' - Moscow Exchange
e 'ETSC' - ETS Eurasian Trading System Commodity Exchange
1300 MarketSegmentld N* CermeHT pblHKa:
e 'D' - dobloyepchbl, KasleHaapHble crpebl, ONUVOHbI
e 'S* - UeHHble Bymaru, obnuralum, ToBapbl
342 TradSesOpenTime N [ata n Bpems Ha4yana TOproBoii ceccuu.
344 TradSesCloseTime N [lata n Bpems 3aBepLUEHUs TOProBOI ceccuw.
5840 TradSesIntermClearingStartTime* N Bpemsa Havana NpoMexXyTOUHOro KAnpuHra.
5841 TradSesIntermClearingendTime* N Bpemsi OKOHYaHUSA NPOMEXYTOYHOTO K/IMPUHIa

CumBon ™' - Npu3HaK oTIMumns oT cTaHgapTHoro FIX npotokona.
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4.3.4. Security Definition Update Report (BP)

BonatnibHOCTbL 1 TeOpPETNYECKME LiEHbI OMLIMOHOB.

Tag ‘ Mone Hanwuuue OnucaHve
<Standard Message Header> Y Tun coobLiexuns 'BP'
48 SecuritylD C YHUKabHbI/ YNC0BOW KO, MHCTPYMEHTA.
22 SecuritylDSource C '8' - Exchange Symbol
5678 Volatility* N BonatunbHocTb onuuoHa.
20006 TheorPrice* N TeopeTnyeckas LeHa onuuoHa.
20007 TheorPriceLimit* N TeopeTnyeckas LeHa onuuoHa ¢ y4eToM IMMUTOB.

CumBon *' - Npu3HaK oTIMumns oT cTaHgapTHoro FIX npotokona.

4.3.5. News (B)

CoobLeHns agMmmHrcTpaTopa Toproeoi cuctembl SPECTRA. HosocT CKPUH.

Tag ‘ Mone Hanwuuue OnucaHve
<Standard Message Header> Y Tun coobuieHuns 'B'
893 LastFragment N MHavkaTop, nokasbiBalLWwuiA, ABNSAETCA NN COOBLLEHNE NOCNELHNM B Ce-
pvK coO6LLEHN, CHOPMMPOBAHHBLIX MO HOBOCTU C MAEHTUCHMKATOPOM
NewsID.

JonycTiMble 3HAUEHUS:
+ 0 - He nocnefHee coobleHne
« 1 - nocneaHee coobLieHNe

Mone onuuoHanbHOE, NpX OTCYTCTBMU MO B COOBLLEHMM cuMTaeTcs,
4TO MakeT ¢ coobLyeHneM He Obi hparMeHTPOBaH.

1472 NewsID N YHWKabHbIN naeHTUUKaTOp HOBOCTY.
42 OrigTime N [ata n Bpemsi HOBOCTMW.
1474 LanguageCode N FA3bIK COOOLLEHMS.
61 Urgency N Mpu3HaK CPOYHOCTU COOOLLEHMS.
148 Headline Y TekCT 3aro/ioBka COOOLLEHMS.
33 NoLinesOfText Y =1
=>58 Text Y TekcT coobuenus. FAST gate nepegaet ctpoky B UTF-8 kogupoBke.
1301 Marketld N MIC 6upxw:
¢ 'MOEX' - Moscow Exchange
« 'ETSC' - ETS Eurasian Trading System Commodity Exchange
1300 MarketSegmentld N CerMeHT pblHKa:

* 'F' - dobtouepcobl

* 'SKRIN'

4.3.6. Market Data Request (V)

FIX-coobLeHne ana sanpoca nponyLeHHbIX JaHHbIX B ceccun K cepeucy TCP Recovery.

Tag Mone Hanuuue OnucaHve

8 BeginString Y [onyctumble 3HaYeHus:

* FIX.4.4

* FIXT.1.1
9 BodyLength Y [nnHa coobLenus.
35 MsgType Y A
262 MDRegld Y MaeHTudmkaTop 3anpoca.

N

1182 ApplBegSegqNum MopsaKoBbI HOMEP NEPBOro 3anpalinBaemMoro CoO6LLEHMS.

33




Cneuudukauus npotokona FAST 19.02.2024

Tag Mone Hanuuue Onucaxve

1183 ApplEndSegNum N MopaaKoBbIit Homep nocnegHero 3anpalumsaemoro C006-
LEHNSA. Ecnn 3anpoc Ha ofiHO coobLeHue, TO
ApplBegSeqNum(1182)=ApplEndSegNum(1183). Ecnu 3anpoc Ha Bce
coobLeHns (Ho He 605ee MakCUMasbHOTO 4YMcna nepecblnae-
MbIX COOOLLEHNI) Moc/ie onpefeneHHoro HoMmepa COO6LLeHUsl, TO
ApplEndSeqNum(1183)=0(6eCKOHEYHOCTb).

10 CheckSum Y KoHTponbHas cymma.

4.3.7. Market Data - Snapshot |/ Full Refresh (W)

CHanwot ¢

AaHHbIMN.

Tag ‘

Mone

Hanuuue

OonucaHue

<Standard

Message Header>

Y

Twn coobluenns ‘W

893

LastFragment

N

WHAmMkaTop, nokasblBatoLLuiA, SBASIETCA /1M COOOLLEHME NOC/eAHNM B ce-
puUn Co0bLLEHNIA, CHOPMMPOBAHHbLIX NO JAaHHOMY UHCTPYMEHTY.

LonycTumble 3HaYEeHUS:
* 0 — He nocnegHee cooblLUeHne
e 1 - nocnegHee coobLLeHne

Mone onunoHanbHOE, NpW OTCYTCTBUU MO B COOBLLEHUN CUATAETCS,
UTO NakKeT C COOBLLIEHNEM He Bbl (hparMeHTUPOBaH.

911

TotNumReports

KonunuecTtso coobLeHnii B cHanwwoTe, Y KoTopbix LastFragment = 1.

83

RptSeq

Homep RptSeq nocnegHero MHKPEMEHTa/IbHOTO OGHOBMEHUS, BOLLEA-
LUEero B TEKYLLUMIA CHAMLIOT PbIHOYHbIX AaHHbIX 4151 UHCTPYMEHTA.

369

LastMsgSegNumProcessed

Homep MsgSegNum nocnegHero coobLieHusi, OTNpas/IeHHOro B MHKpe-
MeHTa/IbHbIli KaHa/1 Ha MOMEHT reHepauuy TeKyLLEero CHanwoTa.

48

SecuritylD

YHVKa/IbHbIA YMCNOBOIA KOA WMHCTPYMeHTa. B CO06LeHnsIX B MOTOKe
INDEX B none tpaHcnupyetcs ‘nullValue'.

22

SecuritylDSource

'8' - Exchange Symbol

55

Symbol

Kop MHCTpyMeHTa, HauMeHoBaHWe Kypca, UMs Haekca.

1151

SecurityGroup

He ncnonbsyertca

268

NoMDEntries

KonunuecTso 3anuceit MDENtry, BXOASLWMX B A@HHOE COO6LLEHMNE.

=>20003

MDEntryTradeType

Z|<|zZz|zZz|0

3T0 NMoJie NOCLINAETCA TOMBKO B COOBLLEHNSAX HA CNOT-PbIHKE U 3HAa4YeHne
nons UMeeT creayoLmnii LabnoH:

<trade type><repo type><trade status>
Bo3moxHble 3Ha4YeHus ans <trade type>:
¢ 'Q' - TpaH3aKLMmM No KOTMPOBKaM

e 'B' - ABYXCTOPOHHME TpaH3aKunu

« 'A' - TpaH3aKLuu No ayKLUMoHy

e 'I'- IPO TpaH3akuum

B03MOXHble 3HaYeHus1 4N <repo type>:
« "' (npoben) - 06bIYHAsA onepauus

* 'R'- onepauus peno

=>269

MDEntryType

Tvn 3anucu:
« '0'- Bid
e '1'- Ask
e '2'-Trade

¢ '3'- Index Value

« '4' - Opening Price
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Tag Mone Hanuuue Onucaxve
¢ '5'- Closing Price
» '6' - Settlement Price
« '7' - Trading Session High Price
« '8 - Trading Session Low Price
* '9'- Trading Session VWAP Price
» 'B'- Cumulative Trade Volume
¢ 'C'- Open Interest
* 'V' - O6bEM B 3asBKax Ha MOKYMKy C Y4eTOM CUHTETUYECKON NNKBUL-
HOCTH
* 'W' - O6BbEM B 3aABKax Ha NPoAaxy C yH4eTOM CUHTETNYECKON NTNKBUL-
HOCTU
* 's' - Market Capitalization
« 'J' - Empty book
* 'X' - O6bEM B 3asABKax Ha NOKynKy 6e3 yyeta CMHTETUYECKOW NNKBUL-
HOCTU
* 'y' - O6BEM B 3asBKax Ha Npoaaxy 6e3 yueta CUHTETUYECKOW NNKBUA-
HOCTH
e 'U'- Swap rate
e 'W'- LleHa ayKLMoHa OTKpPbITUA
* 'Z'- inBnpeHaHan nonpaska 4151 BEYHOro hbtoyepca Ha MHAEKC
=>5842 |ExchangeTradingSessionld* N MaeHTndhmkaTop TOproBoii ceccum.
=>278 MDEntryID N MaeHTndmkaTop caenku.
=>264 MarketDepth N Fny6uHa pbiHKa.
=>270 MDENntryPx N 3HayeHune LeHbl, Kypca, nHaekca.
=>271 MDEntrySize N O6bem, KO/IMYeCTBO.
=>1023 |MDPriceLevel N LleHOBOW ypoBeHb.
=>272 MDEntryDate N [ara nocnegHero nsmeHeHns 3HavyeHus 3anucu.
3HadyeHve NULL B nosie o3HayvaeT TeKyLLyto aarty.
=>273 MDEntryTime Bpewmsa nocnefHero n3MeHeHuns 3Ha4eHns 3anmncu.
=>346 NumberOfOrders N » KonumuecTtBo 3asBOK Ha NOKynky (415 3anucein c MDEntryType=v (Total
bid volume)*).
* KonunuecTBo 3asBOK Ha npogaxy (ans 3anvceii ¢ MDEntryType=w
(Total offer volume)*).
=>828 TrdType C Tvn caenku:

* '0' - pbIHOYHAA caenka
e '22' - afpecHas caesnka
¢ '45' - ucnonHeHve onumoHa

* '1000' - ucnonHeHwue hbrouepca TPagULMOHHLIM cnocoboM. cnosnHe-
HUe pacyeTHOro gblovepca

¢ '1003' - ncteyeHme onumoHa
* '2002' - cgenka B cucteme RFS
e '1004' - BbIXOA, 13 OAHOAHEBHOIO (hblouepca ¢ aBTONPO/IOHrauuen

« '1005' - pacyeT caesnku no 3asBke ¢ ykaszaHvem cnpega TAS

Mone o6si3aTensHo Ansa 3anuceii ¢ MDENtryType=2 (Trade).
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Tag

Mone

Hanunuue

OonucaHue

=>20017

MDFlags*

N

e '0x1' - Mpu3sHak hrKCUHra 4718 pacyeToB B OCHOBHOM K/IMPUHTE.

* '0x100' - Mpu3sHak dmKCcKHra.

=>15

Currency

Kop, BanioTbl.

=>10504

OrderSide

HanpaBneHHOCTL arpeccrBHON 3asBKM, Bbl3BaBLUEl caenky. MepesaeT-
CS TOMbKO /151 CPOYHOTO pbiHKA. JONyCTUMbIE 3HAUYEHUS:

» ‘1’ — 3asBKa Ha nokynky (Buy);

« ‘2’ — 3agBKa Ha npogaxy (Sell).

=>20039

MDEntrySyntheticSize

O6beM CUHTETUYECKON IMKBUAHOCTMW.

Mone o6sa3atensHO ana 3anncein B notokax FO-BOOK-1, FO-BOOK-5,
FO-BOOK-20, FO-BOOK-50 — 06HOB/EHUSI arpernpoBaHHOro ctakaHa.

=>10514

IndexCrossRate

Kypc MHOCTpaHHOﬁ BaJIKOThI, MCMOMb30BaHHbIN npu pacyete 3Ha4eHus
NHAEeKCa.

My6nukyetrca Tonbko B notoke INDEX M TO/bKO B COO6LLEHUAX C
MDEntryType = '3' - Index Value.

=>625

TradingSessionSubID

MNepwvopg Topros:
¢ 'S'—ayKUMOH OTKpbITUA
* 'N'— HOpMasIbHbI NEpUOA TOProB

My6nvkyetcsa Tonbko B notoke FO-TRADES 1 To/bKO B COOGLLEHMSX C
MDEntryType = '2' - Trade.

CvMBOA *' - NpU3HaK 0T/IM4MA OT cTaHgapTHoro FIX npotokona.

4.3.8. Market Data - Incremental Refresh (X)

OG6HOBNEHME AAHHbIX.

Tag ‘

Mone

Hanuuue

OnucaHue

<Standard

Message Header>

Y

Tvn coobueHus X'

893

LastFragment

N

MHAMKaTOp, NOKasbIBaOLLMiA, IBSIETCS /M COOBLLEHE NOCNeHUM B ce-
puUM COOBLLEHWIA, CCHOPMUPOBAHHBIX MO JAHHOMY UHCTPYMEHTY.

[onycTumblie 3HaYeHus:
* '0'— He nocnegHee coobLeHne
e '1'— nocnegHee coobLLeHne

Mone onunoHanbHoe, Npy OTCYTCTBUM NOJSA B COOGLLEHWNN cyMTaeTcs,
YTO MakKeT ¢ CoobLLeHeM He 6bla1 hparMeHTUpoBaH

268

NoMDEntries

KonunuecTso 3anuceit MDENtry, BXOAAWMX B A@HHOE COO6LLEHMNE.

=>83

RptSeq

MopsiAKOBbLI HOMEP MHKPEMEHTaSIbHOrO OGHOB/IEHUS.

=>279

MDUpdateAction

TWN MHKPEMEHTaSIbHOTO 06HOBNEHNS:
e '0'- New
« '1'- Change

e '2'- Delete

=>20003

MDEntryTradeType

3T0 Nnose nochiNaeTcst TONIbKO B COOBLLEHNSIX Ha CNOT-PbIHKE 1 3HAaYeHue
nonsi UMeeT crefytoLmii LaboH:

<trade type><repo type><trade status>
Bo3MoxHble 3HaYeHus 4na <trade type>:
¢ 'Q' - TpaH3aKLmMn No KOTUPOBKaM

* 'B' - AByXCTOPOHHME TpaH3aKLuum

e 'A’ - TpaH3akuun no aykKumoHy

* 'I'- IPO TpaH3aKuun
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Tag

Mone

Hanunuue

OonucaHue

B03MOXHbIE 3HAYEHUS 418 <repo type>:
« ''(npoben) - 06bI4HAA onepauus

* 'R'- onepauus peno

=>31

LastPx

MNocnegHas ueHa  chenkwu. Mcnonb3yetca TOJIbKO, Korga
MDUpdateAction=2.

=>269

MDEntryType

Tun 3anucu:
« '0'- Bid
e '1'- Ask

e '2'-Trade

¢ '3'-Index Value

e '4' - Opening Price

¢ '5'- Closing Price

* '6' - Settlement Price

e '7" - Trading Session High Price

¢ '8 - Trading Session Low Price

e '9'- Trading Session VWAP Price
¢ 'B'- Cumulative Trade Volume
¢ 'C'- Open Interest

e 'v' - O6bEM B 3asBKax Ha NOKYmMKy C y4eTOM CUHTETUYECKON NNKBUA-
HOCTU

* 'w' - O6bEM B 3as1BKax Ha MPOAAXKY C YUYETOM CUHTETUUECKON NNKBUA-
HOCTM

« 's' - Market Capitalization
* 'J' - Empty book

* 'X'- O6bEM B 3as1BKax Ha MoKymnky 6e3 yueta CUHTETUYECKON NMKBUA-
HOCTM

» 'y' - O6BEM B 3asiBKax Ha Npoaaxy 6e3 yuyeta CUHTETUYECKOW NINKBUA-
HOCTU

e 'U'- Swap rate
e 'W'- LleHa ayKLMoHa OTKpPbITUS

* 'Z' - IMBMAeHAHAs NonpaBka A/ BEYHOro hblovepca Ha UHAEKC

=>48

SecuritylD

2

YHVKa/IbHbIA YMCNOBOIA KOA WMHCTPYMeHTa. B CO06LeHMsIX B MOTOKe
INDEX B none tpaHcnupyetcs ‘nullValue'.

=>22

SecuritylDSource

'8' - Exchange Symbol

=>5842

ExchangeTradingSessionld*

MaeHTudhmkaTop TOprosoii ceccum.

=>278

MDEntryID

MaeHTudmkaTop caenku.

=>264

MarketDepth

ny6vHa pbiHKa.

=>270

MDEntryPx

3HaueHue LeHsbl, Kypca, MHOEeKCa.

=>271

MDEntrySize

O6beM, KONTMYECTBO.

=>1023

MDPriceLevel

LleHOBOI ypoBEHb.

=>272

MDEntryDate

Z|lzZz|zZz|zZ2|Z2|Z2|Z2|0

[ara nocnegHero N3mMeHeHus 3Ha4yeHns 3anuncu.

3HaveHve NULL B nose o3HavaeT TekyLuyto aaty.

=>273

MDEntryTime

2

Bpemsa nocnenHero U3SMeHeHns 3HavyeHus 3anucu.

=>346

NumberOfOrders

* KonunuecTBo 3asBOK Ha NOKymnKy (415 3anncein c MDEntryType=v (Total
bid volume)*).

37



Cneuudukauus npotokona FAST

19.02.2024

Tag Mone Hanuuue Onucaxve
* KonunuecTBo 3asBOK Ha npogaxy (ons 3anvceid ¢ MDEntryType=w
(Total offer volume)*).
=>828 TrdType C Tvn coenku:
* '0' - pbIHOYHaA caenka
e '22' - appecHas chesnka
e '45' - ucnosHeHve onumoHa
« '1000' - ucnonHeHwue hbrovepca TPagULNOHHBLIM cnocoboM. cnonHe-
HVe pacyeTHOro btoyepca
¢ '1003' - ncteyeHue onumoHa
¢ '2002' - cgenka B cucteme RFS
* '1004' - BbIXOA, U3 OQHOAHEBHOTO (hbloYepca ¢ aBTONpPOIoHralueit
* '1005' - pacueT caernku no 3asBke C yKasaHmem cnpega TAS
Mone o6si3aTensHo Ans 3anuceit ¢ MDEnNtryType=2 (Trade).
=>55 Symbol N Kog, HCTpymMeHTa, HaMeHoBaHue Kypca, UMs HAeKca.
=>20017 |MDFlags* N e 'Ox1' - Mpu3sHaK hrKCUHra 4719 pacyeToB B OCHOBHOM K/IMPUHTE.
e '0x100' - Mpu3Hak hrKcHHra.
=>15 Currency N Kog BanioThbl.
=>1151 | SecurityGroup He ncnonbsyertca
=>20018 | Revision N CnyxebHoe none nogcucteMbl penavkauuu. lNone TpaHcAnpyeTcs ToNb-
KO A/19 KOTMPOBOK, cAenok n market fundamentals co CpOYHOTO pbIHKA.
=>10504 | OrderSide N HanpaBneHHOCTb arpecCrBHON 3as1BKM, Bbi3BaBLLEN caenky. MNepeaaet-
CA TO/IbKO /19 CPOYHOTO pbIHKA. [lonyCTUMbIE 3HAYEHUSA:
« ‘1’ — 3asBKa Ha nokynky (Buy)
» ‘2’ — 3asBKa Ha npogaxy (Sell)
=>20039 | MDEntrySyntheticSize C O6bEM CUHTETMYECKOW NIMKBUAHOCTMU.
Mone o6sa3aTensHO aNs 3anncein B notokax FO-BOOK-1, FO-BOOK-5,
FO-BOOK-20, FO-BOOK-50 — 06HOBNEHNSI arperMpoBaHHOro crakaHa.
=>746 Openinterest N OTKpbITbIA MHTEPEC - KOJIMYECTBO NO3ULMIA MO MHCTPYMEHTY Ha pbiH-
Ke nocne chenku. MNone ob6sizatensHo Ansa 3anuceli ¢ MDENtryType=2
(Trade) B notoke FO-TRADES
=>10514 |IndexCrossRate N Kypc MHOCTpaHHOl BanoTbl, MCMOMb30BaHHbIA NpY pacyeTe 3Ha4YeHus
NHAEKca.
My6nukyetrca Tonbko B notoke INDEX M TO/MbKO B COOGLLUEHUAX C
MDEntryType = '3' - Index Value.
=>625 TradingSessionSublD N Mepuog Topros:
¢ 'S'—ayKUMOH OTKpbITUA
¢ 'N' — HOpMas/IbHbIV Nepuog TOpPros
My6nukyetcsa Tonbko B notoke FO-TRADES 1 To/bKO B COOGLLEHMSIX C
MDEntryType = '2' - Trade.

CumBon *' - Npu3HaK oTiMumns oT cTaHaapTHoro FIX npotokona.

4.3.9. DiscreteAuction (MessageType = U1l)

COOGLU,GHVIE COAEePXUT AaHHbIe N0 ayKUMOHY OTKPbITUA.

Tag ‘ Mone Hanunuue OonucaHue
<Standard Message Header> Y Tun coobuexuns ‘Ul
20046 TradSesCloseTimeFrom Y Hauano nHtepBana BpeMeHu, B TEYEHUN KOTOPOro NPOM30iAET npekpa-

weHne npnema 3asdBOK JUCKPETHOIO ayKLuoHa
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Tag Mone Hanuuue Onucaxve

20047 TradSesCloseTimeTill Y KoHel, nHTepBasia BpeMeHW, B TEYEHNN KOTOPOTo NPOM30MAET npekpa-
LLleHne npuemMa 3asBOK AVCKPETHOrO ayKLuMoHa

342 TradSesOpenTime Y Bpemsa Havyana npuema 3asaBOK AUCKPETHOrO aykumoHa

21002 AuctionID Y VaeHTndmkaTop AMCKPETHONO ayKumoHa

5842 ExchangeTradingSessionID Y Howmep Toproeoii ceccumn

20048 EventIDOpen Y Homep crHXpocobbITus Havana npvema 3asBoK JUCKPETHOIO ayKLoHa

20049 EventIDClose Y Homep cMHXPOCOBLITUSA OKOHYaHWA NpremMa 3asiBOK AUCKPETHOTO ayKuu-
oHa

711 NoUnderlyings N Konnyectso NOBTOPSAOLLMXCA 3/IEMEHTOB B rpynne

311 => UnderlyingSymbol N Kopa 6a30BOro KoHTpakTa

4.3.10. SecurityMassStatus

MakeTnpoBaHHOE COO6LLEHNE 151 YCKOPEHHON pa3fayn TOProBbIX CTATyCOB MHCTPYMEHTOB. COo06LeHNS dparMeHTUPYOTCS NO AOCTUXe-
HUIO MaKCMMasIbHOTO pa3mepa yka3aHHOro B KOH(urypaumm wii3sa. B kaxaoM nakete TpaHC/MpyeTcs MOBTOPSOLWAACcsA rpynna nonei,
cogepxallas naeHTMgmKaTop MHCTPYMEHTa 1 ero ctatyc. MNepBblii NakeT B cepumn nomedarotes dparom LastFragment=0. MNocnegHuii na-
KeT nomevaetcs parom LastFragment=1.

Tag Mone Hanunuue OnucaHue

<Standard Message Header> Y Twun coobLeHuns 'CO'
146 NoRelatedSym
=>48 | SecuritylD

KonunuyecTtBo cTaTycoB.

YHUKasbHbI YUCNOBOI KOf MHCTPYMEHTA.

=>22 | SecuritylDSource
=>55 | Symbol
=>326 |SecurityTradingStatus*

'8' - Exchange Symbol

Onucarenb MHCTPyMEHTA.

<|<|=<|o|=<

CocCTosiHMe TOProB/N MO UHCTPYMEHTY:

e '21' - Ceccusa N0 NHCTPYMEHTY HasHayeHa. Henb3a cTaBuTb 3asBKM, HO MOXHO yaa-
NATb MO 3TOMY UHCTPYMEHTY.

e '17'- Ceccus N0 UHCTPYMEHTY OTKpbITa. MOXHO CTaBUTb 1 yaansaTb 3asBKW M0 3TOMY
WNHCTPYMEHTY.

e '2'-TlpnocTaHoBKa TOPros No BCEM UHCTPYMEHTaM. Hesb3s CTaBUTb 3adBKU, HO MOX-
HO yaansThb.

e '18' - Ceccus N0 MHCTPYMEHTY 3aBeplueHa. Henb3a ctaButhb 1 yaansaTb 3a8BKU Mo
3TOMY UHCTPYMEHTY.

e '119' - CtapTtoBas ayKuMOH OTKPbLITUS MO MHCTPYMEHTY. MOXHO CTaBUTb U yaanaTb
3asBK/ M0 3TOMY MHCTPYMEHTY.

e '121' - 3aBepLUeH ayKLMOH OTKPbITUA MO UHCTPYMEHTY. Henb3a cTaBuTb U yaaiaTb
3as1BKMN M0 3TOMY UHCTPYMEHTY.

e '122'- Ceccus No MHCTPYMEHTY NpUOCTaHoB/eHA. Henb3sa cTaBUTb 3asBKU, HO MOXHO
yAansaTb N0 3TOMY UHCTPYMEHTY.

* '20' - Hem3BecTHOE COCTOSIHUE TOPFOB N0 UHCTPYMEHTY

CumBon ™' - Npu3HaK oTIMumns oT ctaHaapTHoro FIX npotokona.

4.4. O6wan uHcpopmauusa no ceccumn

B Ta6m4ue npueegeHbl HECKO/IbKO NepPeMEHHbIX, KOTOPbIe OTpaXalkT COCTOAHNE PbIHKa B TeYeHNe TOpFOBOVI ceccun. 3HayeHns nepemeH-
HbIX MOTYT USMEHATLCA NoJ, BO3AeﬁCTBMeM Pa3NnyHbIX Co6bITWI Ha PbIHKE:

Market Data Entry type MDEntryType MDEntryPx MDEntrySize Market
Opening Price 4 . - SIFOC
Closing Price 5 . - SIFOC
Settlement Price 6 . - SIFO
Trading Session High Price 7 . - SIFOC
Trading Session Low Price 8 . - SIFOC
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Market Data Entry type MDEntryType MDEntryPx MDEntrySize Market
Trading Session VWAP Price 9 . - SIFO
Cumulative Trade Volume B . . SIFOC
Open Interest C - . FO
Market capitalization s . - |
Total bid volume with synthetic liquidity Y - . FOC
Total offer volume with synthetic liquidity w - . FOC
Total bid volume without synthetic liquidity X - . FOC
Total offer volume without synthetic liquidity y - . FOC
Opening auction price W . _
Swap rate u . - F
JvBnaeHaHas nonpaska [15 BEYHOTo ¢hblovepca Ha WH- z . -

[leKc

CermMeHTbI pblHKa:
* F — cbbroyepcsl,
e O — OnuMOHBI,
» C - KasleHgapHble cnpeabl,
¢ | — uHaekcel,
* S — LeHHble Bymaru, obnuraumm, ToBapsl.
[ns kaneHgapHbIx cnpefos TpaHcnupyetca MDEntryPx = 0 B coo6ueHnn Cumulative Trade Volume.
VcknoyeHua us ctaHgapra FIX-npotokona:
« coobuieHne Trade Volume cogepxuT nonsi:
* MDEntrySize — K0/IM4eCTBO aKUM1ii M KOHTPAKTOB B CAEMNKax 3a AeHb (CTaHaapTHoe 3HadyeHne FIX);
* MDEntryPXx — COBOKYMHbIA fHEBHOI 060POT B Ba/IlOTE UHCTPYMEHTA;
» coobLieHne Open Interest cogepxuT none:
* MDEntrySize — KO/IM4ECTBO aKLUMWA U KOHTPAKTOB;
» coobuieHne Market capitalization cogepxuTt none:
¢ MDEntryPx — kanutanusaumusa nHaekca no akuusm;
» coobuieHune Total bid volume with synthetic liquidity /Total offer volume with synthetic liquidity cogepxwut none:
* MDEntrySize — o6LLee KoIMYeCcTBO akLii Uy KOHTPaKTOB C YYETOM CUHTETUYECKOW IMKBUAHOCTU.
» coobueHune Total bid volume without synthetic liquidity/Total offer volume without synthetic liquidity cogepxut none:

« MDEntrySize — o6LLee KOfIMYecTBO akLmii Y KOHTPAKTOB 6e3 yyeTa CUHTETUYECKO IMKBUAHOCTY.

4.5. Coo6weHne Empty book (MDEntryType = J)

Coob6ueHne Empty Book 0653biBaeT kneHTa yaauTb AaHHble Mo onpefenéHHOMY UHCTPYMEHTY.
M aeHTudmkKaTop MHCTPYMEHTa coaepxuTcs B none SecuritylD.
Mone ExchangeTradingSessionID octaéTtcs nycTbiM.

CoobLeHre NocblNaeTcs B KOHLE TOPrOBOM CECCUN U B TEXHOIOTMYECKME NepepbIBbl B OCHOBHBIX NOTOKax (incr): FO-BOOK-1, FO-BOOK-5,
FO-BOOK-20, FO-BOOK-50, SPOT-BOOK-1, SPOT-BOOK-20.

B notokax Recovery (snap): FO-BOOK-1, FO-BOOK-5, FO-BOOK-20, FO-BOOK-50, SPOT-BOOK-1, SPOT-BOOK-20 coobLeHve J
(Empty book) nepegaétcs B cnyyae OTCyTCTBMS 3a5BOK N0 JaHHOMY UHCTPYMEHTY. OTCYTCTBUE COOBLLEHMI MO MHCTPYMEHTY B YKa3aHHbIX
notokax Recovery (snap) o3HayaeT OTCYTCTBME 3asABOK MO AaHHOMY UHCTPYMEHTY.

4.6. MpuMmep 06pPaGOTKU MHKPEMEHTA/IbHbIX OGHOB/IEHUIT arperMpoBaHHbIX
CTakaHoB

CocTosiHne arpermpoBaHHOro CtakaHa, kotopoe 6y,u,eT MCNnonb30BaTbCA B 3TOM pasjene :
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Bid Offer
Level Quantity | Price Quantity | Price
1 100 241100 30 2412,00
2 500 2410,50 S0 241300
3 950 2410,00 400 2413.50
4 500 240%,00 500 2414,00
35 300 2408,50 320 2414,50

HekoTopble 3amMevaHns Mo 3TOMY arperMpoBaHHOMY CTakaHy:
* LIeHOBblE YPOBHW OTCOPTMPOBaHbI NO KosioHkam Level n Price ;
» Tabnuua Bid oTcopTuposaHa no KonoHke Price B nopsake y6biBaHWs;

+ Tabnuua Offer oTcopTUpoBaHa Mo KosoHke Price B nopsiake Bo3pacTaHus.

OGHOB/EHUE CYLLIECTBYIOLIETO LIEHOBOTO YPOBHSA

Korga BbiCTaBneHa HoBas 3asABKa Un CyLLLECTBYHOLLLAA 3asiBKa CBeAeHa B CAE/KY UM OTMEHEHA, N3MEHSATCA HECKOJ/TbKO LIeHOBbIX ypOBHeVI.

Coo6LLeHMe Ha 0GHOBMEHWE BYAET OTNPABNEHO, TO/IbKO EC/IN OHO OTHOCUTCS K arperMpoBaHHOMY CTakaHy U3 5-Tv YpOBHEA.

OT0 Npumep coobLleHnst Ha 06HOB/IEHME, KOTOPOE CChislaeTcsl Ha cywecTBytowmii Market Data Entry . Coo6LieHne oTnpaBieHo B pesy/ib-

Tate gobaBneHns HOBOW 3asBkM ‘ Buy 20 GAZP @ 2409.00'":

Tag Mone OnucaHve
279 MDUpdateAction 1=Change
48 SecuritylD 12345
22 SecuritylDSource 8 = Exchange Symbol
269 MDEntryType 0 =Bid
1023 MDPriceLevel 4
270 MDEntryPx 2409.00
271 MDEntrySize 520
264 MarketDepth 5

ArpervpoBaHHblIii CTakaH JOMKeH GbITb OGHOBMEH TaKk :

Bid Offer

Level Quantity | Price Quantity | Price
1 100 241100 30 2412,00
2 500 2410,50 S0 241300
3 950 2410,00 400 2413.50
4 520 2405%,00 500 2414,00
35 300 2408,50 320 2414,50

HoBblii LeHOBOIi YpOBEHb

Co3zfaeTcs HOBbI LIEHOBOI YPOBEHb B pe3ysibTaTte BbICTaB/eHUst 3asBku, oTnpasnsetcsd Market Data Entry c MDUpdateAction = New

Ana cos3gaHua 3Toro HOBOro LIEHOBOIO YPOBHA.

Hanpvmep, ABe 3a8BKM 6blV BbiCTaBMEHbI 0HOBPEMEHHO Ha MHCTPYMeHT GAZP ( ¢ ngeHTUdmkaTopom MHcTpymeHTa SecuritylD = 12345):
‘ Sell 40 by 2412.50' n * Sell 20 by 2412.50'. Co3gaeTcs HOBbI LLeHOBOW ypoBeHb Level = 2. Bce LiEeHOBbIe YPOBHU C HOMepamu 2-5
[OMKHbI ObITb HESBHO CABWMHYTbI BHWU3 Ha No3uumun 3-6. 36bITOUHBIV YpoBEHb 6 AOMKEH ObITb HEABHO OTOGPOLUEH — HE OTMpaBNseETCA

COOTBETCTBYHOLLEro COO6U.I,eHI/IF|.

Takoe Market Data Entry oTcbinaeTcs kak yacTb coobuieHns Market Data Incremental Refresh:

Tag Mone

OnucaHue

279 MDUpdateAction 0 = New
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Tag Mone OnucaHvne
48 SecuritylD 12345
22 SecuritylDSource 8
1023 MDPriceLevel 2
269 MDEntryType 1 = Offer
270 MDEntryPx 2412.50
271 MDEntrySize 60
264 MarketDepth 5

ArpernpoBaHHbIii cTakaH 5- ol r/1y6UHbI fO/MKeH 6biTb 06HOBIEH COOTBETCTBYHOLLMM 06pa3oM :

Bid Offer
Level Quantity | Price Quantity | Price
1 100 241100 30 2412,00
2 500 2410,50 60 2412.50
3 950 2410,00 S0 241300
4 520 240%,00 400 2413.50
35 300 2408,50 500 2414,00

YpaaneHue cyLiecTBYOLLEro LIeHOBOrO YPOBHS

CyulecTBytoLlas 3asBKa 6blna CBefieHa B CAE/KY UV OTMEHEHA, COOTBETCTBYIOLLIA LIeHOBO YPOBEHb Gbif yAaNIEH.

Hanpumep, Bce 3aBKu ObI/IM yaasieHbl Ha LleHoBOM ypoBHe “ Offer 90, 2413.00". LleHoBble ypOBHM C HOMepamu 4-5 A0/MKHbI 6bITb HESBHO
CABVHYTbI BBEPX Ha no3uuum 3-4. MNossnseTcs LeHOBON ypoBeEHb 13-3a NpeaesioB arpermpoBaHHOro ctakaHa 5-oii ry6uHsbl.

Takne Market Data Entries oTcbinatoTcst kKak YacTb coobueHusi Market Data Incremental:

Tag Mone OnucaHvne
279 MDUpdateAction 2 = Delete
48 SecuritylD 12345
22 SecuritylDSource 8
1023 MDPriceLevel 3
269 MDEntryType 1 = Offer
270 MDEntryPx 2413.00
271 MDEntrySize 0
264 MarketDepth 5
279 MDUpdateAction 0 = New
48 SecuritylD 12345
22 SecuritylDSource 8
1023 MDPriceLevel 5
269 MDEntryType 1 = Offer
270 MDEntryPx 2414.50
271 MDEntrySize 320
264 MarketDepth 5

ArpervpoBaHHbIii cTakaH 5-oii ry6uHbl fo/mkeH 6biTb 0GHOBIEH COOTBETCTBEHHO :
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Bid Offer
Level Quantity | Price Quantity | Price

1 100 241100 30 2412,00
2 500 2410,50 G0 2412,50
3 950 2410,00 99 241300
4 520 240%,00 400 2413.50
35 300 2408,50 500 2414,00

320 2414,50

4.7. U peHTU(pMKaTOpbl NHCTPYMEHTOB

B coobuwenusx Security Definition (d), Security Status (f), Security Definition Update Report (BP), Market Data - Snapshot / Full Refresh
(W), Market Data - Incremental Refresh (X) naeHtudmkaropbl MHCTPYMEHTOB NepeAaroTcs B NONSX:

 SecuritylD - YH/Ka bHbI YAC/I0BOW KOA 1

» Symbol - CUMBO/bHBIV KOJ, MHCTPYMEHTA.

HCTPYMEHTA;

B Ta6l'IVILle onncaHo Kakoe nosie cnegyer ncnosib3oBarb B Ka4ecTBe VI,D,eHTVI(*)VIKaTOpa MHCTPYMEHTa B KaXX0M NOTOKeE.

ma notoka NpeHTudnkaTtop MHCTPYMEHTa
ORDERS-LOG SecuritylD
FUT-INFO SecuritylD
OPT-INFO Symbol
SPOT-INFO
FO-TRADES SecuritylD
FO-BOOK-1
FO-BOOK-5
FO-BOOK-20
FO-BOOK-50
SPOT-BOOK-1
SPOT-BOOK-20
SPOT-TRADES
INDEX Symbol
NEWS OrTcyTcTBYEeT
NEWS-SKRIN
OTC-ISSUES Symbol
OTC-TRADES Symbol
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5. MOTOK aHOHMMHbIX 3aABOK U CAEJI0K

CepBuC peluaeT crefytoLime 3agaqu:

* pasgava MoJsIHOrO XypHasia 3asBokK No npotokosry UDP Multicast;

* pasfava cHanLloTa akTUBHbIX 3a8BOK No npotokosy UDP Multicast;
* npegocTaeneHune cepsuca TCP Recovery.

CepBuc pa3gaét cooblueHnss no npotokony FAST (cMm. pasgen 5.2), 3akogmpoBaHHble Mo wabnoHam coobuieHunii OrdersLogMessage,
BookMessage (cm. pasgen 5.3).

5.1. ApxuteKktypa npunoxeHus
5.1.1. NMoToku

CepBuC pa3faéT faHHble Tak:

* B OCHOBHbIX NoTokax (Incremental) pasgatoTca 06HOBMEHMSA NOMHOMO XypHana 3asBoK B Buae coobueHuii Market Data - Incremental
Refresh (X);

* B MOTOKax 4719 BOCCTaHOBMeHMs (Snapshot) pasgaroTcsa TekyLye CHanLWOoTbl aKTUBHbBIX 3asBOK MO MHCTPYMEHTaM B BUAE COO6LLEeHN
Market Data - Snapshot / Full Refresh (W);

* B CECCUSIX AJ15 3anpoca nponyLeHHbIX coobLeHunii TCP Recovery (Historical Replay) goctynHa uctopusi 06HOBMEHUIA NOMTHOTO XypHana
3as1BOK 3a TeKyLLY TOProByH CECCUIO.

MoanepxuBatotcs crnegytowme FIX coobLueHms:
» Market Data Request - 3anpoc nponyLeHHbIX AaHHbIX;
» Market Data - Snapshot/ Full Refresh — cHanLOT aKTUBHbIX 3a5BOK;

» Market Data - Incremental Refresh — 06HOBneHve NonHOro XypHana 3asiBok.

5.1.2. ®dparmMeHTUpPOBaHUE COOGLLEHNN
®dparMeHTHpoBaHWe BbINOMHAETCA NPY OTNPaBKe JAHHbIX B!
* OCHOBHbIX noTokax (Incremental);
* MOTOKax A/1a BoccTaHoBneHust (Snapshot).

®dparmeHTUpoBaHMe coobLLEeHMI onucaHo Bbilwe - cM. pasgen 3.2.6. Kpome Toro, nepsoe COO6LLEHNE CHIMNLWOTa aKTUBHbIX 3asBOK MO
VNHCTPYMEHTY COAEPXUT Tar 7944-RouteFirst, 3anonHeHHbIN 3HaueHnem '1'.

5.1.3. NaeHTUMKaTOpPbl UHCTPYMEHTOB

B coobueHunsx Market Data - Incremental Refresh n Market Data - Snapshot/ Full Refresh B none SecuritylD nepegaércs opurnHasb-
HbI MAEHTMMKATOP MHCTPYMEHTa U3 Toproeoit cuctembl SPECTRA.

5.2. lLLUa6noHbl coooLWweHui

Mog, pasgady NOMHOTO XypHana 3asBOK NCNO/b3YOTCSA ABa cneuyasbHbIX WabnoHa Coo6LLEHNIA:
» OrdersLogMessage - cM. pasgen 5.2.1

» BookMessage - cm. pasgen 5.2.2

5.2.1. OrdersLogMessage

[aHHblIli WwabnoH coobLueHnit ncnonb3yeTcs Npu pasgade o6HoBneHnli 1 B ceperce TCP Recovery.

<template name="OrdersLogMessage" id="29">

<string name="ApplVerID" id="1128">
<constant value="9"/>

</string>

<string name="MessageType" id="35">
<constant value="X"/>

</string>

<string name="SenderCompID" id="49">
<constant value="MOEX"/>
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</string>

<uInt32 name="MsgSegNum" id="34"/>

<uInt64 name="SendingTime" id="52"/>

<uInt32 name="LastFragment" id="893"/>

<sequence name="MDEntries'">
<length name="NoMDEntries" id="268"/>
<uInt32 name="MDUpdateAction" id="279"/>
<string name="MDEntryType" id="269"/>
<int64 name="MDEntryID" id="278" presence="optional'/>
<uInt64 name="SecurityID" id="48" presence="optional'"/>
<uInt32 name="SecurityIDSource" id="22">

<constant value="8"/>

</uInt32>
<uInt32 name="RptSeq" id="83" presence="optional'"/>
<uInt32 name="MDEntryDate" id="272" presence="optional'"/>
<uInt64 name="MDEntryTime" id="273"/>
<decimal name="MDEntryPx" id="270" presence="optional'"/>
<int64 name="MDEntrySize" id="271" presence="optional'"/>
<decimal name="LastPx" id="31" presence="optional'"/>
<int64 name="LastQty" id="32" presence="optional'"/>
<int64 name="TradeID" id="1003" presence="optional'"/>
<uInt32 name="ExchangeTradingSessionID" id="5842" presence="optional'"/>
<int64 name="MDFlags" id="20017" presence="optional'"/>
<int64 name="MDFlags2" id="20050" presence="optional'"/>
<uInt64 name="Revision" id="20018" presence="optional'"/>

</sequence>

</template>

5.2.2. BookMessage

[aHHbIli WabnoH coobLeHnin NCcnonb3yeTcs Npu pasgade cHanwoTa.

<template name="BookMessage" id="30">

<string name="ApplvVerID" id="1128">
<constant value="9"/>

</string>

<string name="MessageType" id="35">
<constant value="W"/>

</string>

<string name="SenderCompID" id="49">
<constant value="MOEX"/>

</string>

<uInt32 name="MsgSegNum" id="34"/>

<uInt64 name="SendingTime" id="52"/>

<uInt32 name="LastMsgSegNumProcessed" id="369"/>

<uInt32 name="RptSeq" id="83" presence="optional"/>

<uInt32 name="LastFragment" id="893"/>

<uInt32 name="RouteFirst" id="7944"/>

<uInt32 name="ExchangeTradingSessionID" id="5842"/>

<uInt64 name="SecurityID" id="48" presence="optional"/>

<uInt32 name="SecurityIDSource" id="22">
<constant value="8"/>

</ulnt32>

<sequence name="MDEntries">
<length name="NoMDEntries" id="268"/>
<string name="MDEntryType" id="269"/>
<int64 name="MDEntryID" id="278" presence="optional"/>
<uInt32 name="MDEntryDate" id="272" presence="optional"/>
<uInt64 name="MDEntryTime" id="273"/>
<decimal name="MDEntryPx" id="270" presence="optional"/>
<int64 name="MDEntrySize" id="271" presence="optional"/>
<int64 name="TradeID" id="1003" presence="optional"/>
<int64 name="MDFlags" id="20017" presence="optional"/>
<int64 name="MDFlags2" id="20050" presence="optional"/>

</sequence>

</template>

5.3. Coob6ueHusn Market Data - Incremental Refresh (X)

5.3.1. lo6aBneHne 3asABKU

[06aBnsieT 3asBKy B KOHTeliHEp aKTUBHbIX 3as1BOK.
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Tag Mone Hanu- OnucaHvne
une
279 MDUpdateAction Y TUN HKPEMEHTa/TLHOrO O6HOBEHNS.
B cnyyae gob6asneHus HoBol 3asBku nepegaetcs "0" (New).
269 MDEntryType Y Tvn 3anucu:
* 0-Bid;
e 1-Ask.
278 MDEntryID Y YHUKanbHbIli nAeHTUGMKaTOp 3asBKN
48 SecuritylD Y NaeHTudmkaTop MHCTpyMeHTa
83 RptSeq Y MopsaKoBbIi HOMeP 0GHOBEHUS, YHMKaSIbHbIN 415 3aJaHHOMO UHCTPYMEHTa
272 MDEntryDate N [arta nocnefHero nsMeHeHns 3HauyeHusa 3anucu.
3HauveHre NULL B none MDEntryDate o3HavaeT TekyLyto aary.
273 MDEntryTime Y Bpewms nocnegHero nusmeHeHust 3HadeHuns 3anncu B oopmate HHMMSSsssssssss.
270 MDEntryPx Y LieHa 3as8BKn
271 MDEntrySize Y O6beM, KO/IMYECTBO.
31 LastPx N OrtcyTtcTByEeT
32 LastQty N OrtcyTtcTByeT
1003 TradelD N OTcyTcTByeT
5842 ExchangeTradingSessionID Y M paeHTrudmkaTop TOproBoii ceccum
20017 |MDFlags Y Mone npeacTtasnsieT cO60M GUTOBYH MaCKY:
¢ 0x01 - KoTupoBoyHas 3asBka
¢ 0x02 - BcTpeyHasd 3aaBKa
* 0x04 - BHecucTemMHas 3asiBka
« 0x1000 - 3anuchk SBASETCA Noc/efHel B TpaH3akumm
« 0x80000 - 3asska Fill-or-kill
* 0x100000 - 3anucb ABMAETCA Pe3yNsLTaToM onepauuy nepemMeLleHns 3asBku
« 0x4000000 - MNpr3Hak agpecHoli 3asBKM
* 0x8000000 - NMpu3Hak 3asBkM NO CBA3KE
* 0x80000000 - Mpu3Hak agpecHo 3as8BKV C MITYNHIOM MO YHUKa/IbHOMY KOAy
* 0x200000000000 - CuHTeTMUYECKas 3asBKa
* 0x400000000000 - 3asBKa 13 cuctembl RFS
« 0x200000000000000 - Mpur3HaK NacCUBHO CUHTETMYECKON 3asBKN
« 0x1000000000000000 - 3asBka Book-or-cancel (Passive only)
« 0x4000000000000000 - Mpu3Hak 3asBku/caenkM BO BpeMS LUCKPETHOIO ayKunoHa
20018 |Revision Y Cnyxe6Hoe nosne nNogcMcTeMbl penvkawumm
20050 |MDFlags2 Y PaclwmpeHne 6uToBOI Macku (B gonosHexne k nonto MDFlags)

5.3.2. YaaneHue 3aaBKU

YnansieT 3a8BKy U3 KOHTEHEpa aKTUBHbIX 3as1BOK MO ee NAeHTUdMKaTopy.

Tag Mone Hanu- OnucaHvne
yme
279 MDUpdateAction Y Tun MHKPEMEHTa/TbHOrO O6HOBNEHNS.
B cnyyae ynaneHus 3asaBku nepefaetca "2" (Delete).
269 MDEntryType Y Tun 3anuvcu:
« 0 - Bid;
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Tag

Mone

Hanu-
une

OnucaHune

e 1-Ask.

278

MDEntryID

YHUKanbHbIi naeHTUdIMKaTop 3asBKN

48

SecuritylD

NaeHTudmkaTop MHCTpyMeHTa

83

RptSeq

MopsAKOBbIA HOMep 0GHOBNEHUs, YHUKaTbHbI A1 3ajaHHOT0 MHCTPYMeHTa

272

MDEntryDate

z|<|<]|=<

[Jarta nocnegHero n3ameHeHusa 3HadeHua 3anucu. 3HadeHne NULL B none MDEnNtryDate
O3HavaeT TekylLlyto Aarty.

273

MDEntryTime

Bpems nocnepgHero n3meHeHns 3HaveHus 3anvcu B oopmate HHMMSSsssssssss.

270

MDEntryPx

LieHa 3asBKn

271

MDEntrySize

O6beM, KONMYECTBO B onepauuy yaanieHus 3asBku

31

LastPx

OrtcyTtcTByeT

32

LastQty

OTtcyTcTBYyeT

1003

TradelD

OrtcyTtcTByeT

5842

ExchangeTradingSession|D

MaeHTdmKaTop TOproBoii ceccum

20017

MDFlags

<|<|Z|Z2|Z2|<|X|<

Mone npeacTaBnseT co6oil GUTOBYIO MacKy:

¢ 0x01 - KoTupoBoyHas 3asiBka

¢ 0x02 - BcTpeyHas 3asBKa

* 0x04 - BHecucTeMHas 3asiBKa

* 0x1000 - 3an1ck ABNAETCA NocnefHen B TpaH3akLum

* 0x2000 - MpusHak CHATUSA NacCHBHOW KPOCC-3as1BKN

« 0x80000 - 3asska Fill-or-kill

* 0x100000 - 3anucb ABAETCA pe3ynNsLTatom onepauny nepemMeLleHns 3asBku
* 0x200000 - 3anucb ABMAETCA pe3ynsTatom onepauun yaaneHus 3asBku

* 0x400000 - 3anvch ABAAETCA pe3y/LTatoM rpynnoBoro yaaneHus

* 0x4000000 - MNpu3HaK agpecHoli 3as1BKM

* 0x8000000 - Mpu3Hak 3asaBKu1 NO CBA3KE

« 0x80000000 - Mpu3HakK agpecHoi 3asBKN C M3TYMHIOM MO YHUKa/IbHOMY Koy
* 0x20000000 - MNpu3Hak yaaneHusa octarka 3asiBKu1 Mo npuynmHe Kpocc-cAenku

* 0x100000000 - 3anucb ABMAETCA Pe3yNbTaToM onepauny yaaseHns 3asaBku cepsu-
com Cancel On Disconnect

* 0x400000000000 - 3asBka 13 cuctemol RFS
+ 0x1000000000000000 - 3assKka Book-or-cancel (Passive only)

« 0x4000000000000000 - Mpu3Hak 3asBku/cAeNku BO BPEMS AMCKPETHOO ayKLyoHa

20018

Revision

Y

Cnyxe6Hoe none NofACUCTEMbI penvkaLmm

20050

MDFlags2

Y

PaclunpeHue 61ToBOI Macku (B gonosiHeHue k nonto MDFlags)

5.3.3. HacTuuHOe cBegeHue 3asiBKN B CAENKy

MpW YaCTUYHOM CBELEHWM 3aABKU B CAEMKY NPOUCXOANT U3MEHEHMWE 3TO 3asiBKN B KOHTEHEPE aKTUBHbIX 3as1BOK.

Tag Mone Hanu- OnucaHve
une
279 MDUpdateAction Y Tvn HKpeMeHTasIbHOro 06HOBeHMs: "1" (Change).
269 MDEntryType Y Tvn 3anucu:
« 0-Bid
e 1-Ask
278 MDEntryID Y YHUKanbHbIli nAeHTUdMKATOpP 3asBKN
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Tag Mone Hanu- OnucaHvne
une
48 SecuritylD Y MpaeHTudmkaTop MHCTpPyMeHTa
83 RptSeq Y MopsaKOBLIA HOMeP 06HOBNEHWS, YHUKa/IbHBIN 415 3aJaHHOTO UHCTPYMEHTa
272 MDEntryDate N [aranocnefHero usamMeHeHus 3HadeHus 3anucu. 3HadyeHve NULL B none MDEntryDate
O3Ha4aeT TeKyLlyto aarty.
273 MDEntryTime Y Bpems nocnegHero usmeHeHust 3HaueHns 3anuncu B oopmate HHMMSSsssssssss.
270 MDEntryPx Y LleHa 3asBkun
271 MDEntrySize Y OcrTaBLUeecs KO/IMYeCTBO NHCTPYMEHTA B 3asBKe.
31 LastPx Y LleHa 3ak/104eHHO caenkm
32 LastQty Y O6beMm, KONMYECTBO B cAeNke
1003 TradelD Y WpeHTndomkaTop caenku
5842 ExchangeTradingSessionID Y M aeHTrudmkaTop TOproeoii ceccum
20017 |MDFlags Y Mone npepncraBnsieT coboii GUTOBYH Macky:
¢ 0x1 - Caenka no KOTUPOBOYHOI 3asiBKe
* 0x2 - Cgenka no BctpeyHoit (I0C) 3asBke
* 0x4 — BHecucTeMHas cAeska, BKoYas KITMPUHIOBble, afpecHble, CAESKN Mo Horam,
coenkn RFS
* 0x1000 - 3anuchk SIBNSIETCA Noc/eHel B TpaH3akLmm
« 0x80000 - Cagenka no 3asske Fill-or-kill
« 0x4000000 - MNMpr3HaK agpecHoi CAeNKM
« 0x8000000 - Mpwu3Hak caenku no cesiske. CTaBuTCs y onepayuii No Horam CBSI3KK
« 0x80000000 - MNpr3HaK afpeCHON CAeMKN C MITUMHIOM MO YHUKaIbHOMY Koy
* 0x20000000000 — AKTVBHas CTOpoHa B chernke. 3asBka, NpusejLas K Caesnke npu
fobaeneHnn B cTakaH
* 0x40000000000 — lNaccuBHaa CTopoHa B cAesike. 3asBKa U3 cTakaHa, yyacTsyroLLas
B CAenke
» 0x400000000000 - Cpenka n3 cuctemsl RFS
« 0x4000000000000000 - Mpu3Hak 3asBku/caenkM BO BpeMsi UCKPETHOIO ayKunoHa
20018 |Revision Y Cnyxe6Hoe nosie NoacucTeMbl penmkalm
20050 |MDFlags2 Y PaclunpeHune 61ToBOI Mackm (B gonosiHeHue k nonto MDFlags)

5.3.4. NMonHoe cBegeHne 3aa9BKU B CAESKY

MpW NOMHOM CBEAEHWN 3as1BKM B CAE/KY 3Ta 3asiBKa YAaNSeTCA U3 KOHTeHepa akTUBHbIX 3asiBOK.

Tag Mone Hanu- OnucaHvne
une
279 MDUpdateAction Y TUN NHKPEMEHTa/TbHOrO O6HOBEHNS.
B cnyyae ypanenus 3aaBku nepegaetcs “2" (Delete).
269 MDEntryType Y Tvn 3anucu:
- 0-Bid
¢ 1-Ask
278 MDEntryID Y YHUKasnbHbIl AeHTUGKATOP 3asBKN
48 SecuritylD Y MpeHTudmkaTop MHCTpPYyMeHTa
83 RptSeq Y MopsaKoBbI HOMeP 0OHOBNEHWS, YHUKa/TbHbIN AN 3a4aHHOI0 UHCTPYMEHTa
272 MDEntryDate N [Jarta nocnegHero nameHeHus s3HadeHua 3anucu. 3HadyeHne NULL B none MDEnNtryDate
0O3Ha4aeT TekyLyto Aarty.
273 MDEntryTime Y Bpewms nocnegHero nsmeHeHust 3HayeHuns 3anncu B oopmate HHMMSSsssssssss.
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Tag Mone Hanu- OnucaHvne
yune

270 MDEntryPx

271 MDEntrySize

31 LastPx

32 LastQty

1003 TradelD

5842 ExchangeTradingSessionID
20017 |MDFlags

LieHa 3asBKn

OrtcyTtcTByeT

LieHa 3aK/toUeHHoli caenku

O6beMm, KONMYECTBO B cAeNKe

WpeHTndomkaTop caenku

MaeHTdmKaTop ToproBoii ceccum

<|=<|=<|=<|=<|=z|=<

Mone npepcraBnsieT coboii GUTOBYH Macky:
¢ 0x1 - Caenka no KOTUPOBOYHOI 3asiBKe
* 0x2 - Cgenka no BctpeyHoit (I0C) 3asBke

« 0x4 — BHecucTeMHas cagenka, BKo4as KTMpUHIOBble, aApecHble, CAeKN Mo Horam,
coenkn RFS

« 0x1000 - 3anuchk SIBNSIETCA Noc/eHel B TpaH3akKLmm

« 0x80000 - Caenka no 3asske Fill-or-kill

« 0x4000000 - MNMpr3HaK agpecHoi CAeNKM

« 0x8000000 - Mpwu3Hak caenku no cesizke. CTaBUTCS y onepayuii No Horam CBSI3KU
« 0x80000000 - MNpr3HaK afpeCHON cAeKN C MITUMHIOM MO YHUKaIbHOMY Koy

« 0x20000000000 — AKTMBHas CTOpOHa B cAeske. 3asBka, npusejLlas K caesnke npu
fobaeneHnn B cTakaH

* 0x40000000000 — lNaccuBHaa CTopoHa B cAesike. 3asBKa U3 cTakaHa, yyacTsytoLLas
B CAenke

* 0x200000000000 - CuHTeTMYeCKasn 3asBka
« 0x400000000000 - Cgenka ns cuctembl RFS

« 0x4000000000000000 - Mpu3Hak 3asBku/caenkM BO BpEMS AUCKPETHOIO ayKuoHa

20018 |Revision Y Cnyxe6Hoe nosne noacucTeMbl penvkawumm

20050 |MDFlags2 Y PaclwmpeHve 6uToBoi Mackm (B gonosHeHve k nonto MDFlags)

5.3.5. TexHnueckue caenku

Moapo6Hasn nHdopmaumsa no Tmnam caenok npusegeHa B gokymerte LUno3 SPECTRA Plaza-2 B pasgene 2.4.3. Tunbl caenok, dop-
Mupyemble NpyY UCMOSTHEHUN U UCTeYeHUU (hblouepcoB M ONUUOHOB - http://ftp.moex.com/pub/ClientsAPI/Spectra/CGate/prod/docs/
p2gate_ru.pdf.

Tag Mone Hanu- OnucaHvne
ymne
279 MDUpdateAction Y Tun nHKpemeHTasibHoro o6HoBNeHus: "0" (New).
269 MDEntryType Y Tvn 3anucu:
« 0-Bid
e 1-Ask
278 MDEntryID Y YHUKanbHbIi nAeHTUGMKATOpP 3asBKN
48 SecuritylD Y MpaeHTudmkaTop MHCTpPyMeHTa
83 RptSeq Y MopsAKOBbIA HOMeP 06HOBNEHWS, YHUKa/bHBIN 4151 3aaHHOT0 UHCTPYMEHTA
272 MDEntryDate N [Jarta nocnegHero nameHeHusa s3HadyeHua 3anucu. 3HadeHne NULL B none MDEnNtryDate
O3HauaeT TekyLlyto aaty.
273 MDEntryTime Y Bpems nocnepgHero nameHeHns 3Havenmus 3anvicu B oopmate HHMMSSsssssssss.
270 MDEntryPx N OtcyTcTByeT
271 MDEntrySize N OrtcyTtcTByeT
31 LastPx Y LleHa 3ak/1H04eHHOI caenkm
32 LastQty Y O6beMm, KONMYECTBO B cAeNKe
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Tag

Mone

Hanu-
une

OnucaHune

1003

TradelD

WpeHTndomkatop caenku

5842

ExchangeTradingSessionID

M peHTdmMKaTop ToproBoii ceccum

20017

MDFlags

Mone npencraBnsieT coboii GUTOBYH Macky:

* 0x4 — BHecucTeMHas cagernka, BKoyas KIMPUHIoBble, afpecHble, CAesKN Mo Horam,
caenkun RFS

* 0x8 — Cpenka nepeHoca nosmuuii
¢ 0x20 — Cgenka ncnosiHeHns onuuoHa

* 0x80 — MNpu3HaK UCTEUEHUs] BPEMEHU AeiCTBUS MHCTPYMEHTa (4151 (oblo4epcoB —
UCMOSHEHVe, A1 ONLMOHOB — UCTEYEHUE)

« 0x1000 - 3anuchk sBASETCA NocnefHel B TpaH3akumm

¢ 0x4000 — Npu3Hak caenky no BTOPOI Hore CBS3KM

¢ 0x10000 - PacueT caesnkun no 3asBke c ykasaHuem cnpega TAS
* 0x800000 — Caenka ucteyeHus onumnoHa

* 0x2000000 — TexHuyeckass KNMpUHrosas cpaernka, choOpMUpOBaHHAs BHE TOPIrOB.
BbicTaBNsieTCA y BCEX KNMPUHIOBBIX CAEMNOK

* 0x8000000 — NMpun3Hak caesnku no cesaske
« 0x40000000 — Cpenka ncnonHeHus gbtovepca
« 0x400000000000 - Cgenka n3 cuctembl RFS

« 0x10000000000000 - Caenka BcreacTaue A06POBO/ILHOMO BbIXO4a 13 O4HOAHEBHO-
ro hbtoyepca ¢ aBTONPO/IOHraumein (Ha OCHOBaHUM NOAAHHOMO NOPYYEHNS)

* 0x400000000000000 - Cpenka BCNeacTBUE MPUHYOUTENIBHOMO BbiXoAa W3 OA-
HOAHEBHOro (hblovepca C aBTOMPOSIOHrauuelt (peanmsaumst HeyLoB/1ETBOPEHHOMO
cnpoca)

« 0x800000000000000 - Caenka B CBA3aHHOM MHCTPYMEHTE BC/IeACTBME BbIXOAA U3
OJHOZHEBHOIO (hblovepca C aBTonposioHraumen

20018

Revision

Y

Cnyxe6Hoe nosie NoACMCTEMbI pensinkaumum

20050

MDFlags2

Y

PaclumpeHnve 6utoBoii Mmacku (B fononHeHne k nonto MDFlags)

5.3.6. OuncTKa KOHTelHepa aKTUBHbIX 3asBOK MO TOProBoii ceccuu

KMeHT npu nonyyeHnn Takoro coo6u4eva 06513aH NOYMCTUTb Ha CBOEN CTOpOHE BCe 3asiBKn no ,Cl,aHHOI7I TOpFOBOVI ceccun.

Tag Mone Hanu- OnucaHune
une
279 MDUpdateAction Y Tun nHKpeMeHTasIbHoro o6HoBNeHus: "0" (New).
269 MDEntryType Y Tun 3anucu: "J" (Empty Book).
278 MDEntryID N OrtcyTtcTByeT
48 SecuritylD N OrtcyTtcTByeT
83 RptSeq N OTtcyTcTBYyeT
272 MDEntryDate N [ara nocnefHero usmMeHeHus 3HayeHuns sanucun. 3HaveHve NULL B none MDEntryDate
o3HauaeT TekyLLyto Jarty.

273 MDEntryTime Y Bpems nocnegHero nusmeHeHust 3HadeHuns 3anncu B oopmate HHMMSSsssssssss.
270 MDEntryPx N OrtcyTtcTByeT
271 MDEntrySize N OTtcyTcTBYyeT
31 LastPx N OrtcyTtcTBYyET
32 LastQty N OrtcyTtcTByeT
1003 TradelD N OrtcyTtcTByeT
5842 ExchangeTradingSessionID Y W peHTudmkaTop TOproBoii ceccum
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Tag Mone Hanu- OnucaHvne
yune
20017 |MDFlags N OrtcyTtcTByEeT
20018 |Revision Y Cnyxe6Hoe nosne nogcucTemMbl pensvkaLlum
20050 |MDFlags2 N OTtcyTcTBYET

5.3.7. MonHaA ouncTKa KOHTelHepa aKTUBHbIX 3asBOK

KnneHT npu nonyyeHnun Takoro coobLleHnst 0683aH NOYNCTUTL Ha CBOEl CTOPOHE BCe 3asBkW. [ocne aToro crnefyeTt BbIMOHUTL MYHKTbI
4-7 n3 pasgena MNMopgknoyeHne KNneHTa - cM. pasgen 2.1.

Tag Mone Hanu- OnucaHvne
une
279 MDUpdateAction Y Tun MHKpeMeHTasIbHoro o6HoBNeHus: "0" (New).
269 MDEntryType Y Tun 3anucu: "J" (Empty Book).
278 MDEntryID N OTtcyTcTBYET
48 SecuritylD N OrtcyTtcTBYyET
83 RptSeq N OtcyTcTByeT
272 MDEntryDate N [Jarta nocnegHero nsmeHeHusa s3HadeHua sanucu. 3HadyeHne NULL B none MDEnNtryDate
03HavaeT TekylLyto aarty.

273 MDEntryTime Y Bpewms nocnegHero nsmeHeHus 3HadeHuns 3anncu B oopmate HHMMSSsssssssss.
270 MDEntryPx N OrtcyTtcTBYyET
271 MDEntrySize N OrtcyTtcTByeT
31 LastPx N OrtcyTtcTByeT
32 LastQty N OTtcyTcTBYET
1003 TradelD N OrtcyTtcTBYyET
5842 ExchangeTradingSessionID N OrtcyTtcTByeT
20017 |MDFlags N OrtcyTtcTByeT
20018 |Revision N OTtcyTcTBYET
20050 |MDFlags2 N OrtcyTtcTBYyET

5.4. Coo6ueHus Market Data - Snapshot / Full Refresh

5.4.1. CHanWwoT aKTUBHbIX 3as1BOK

10 MHCTPYMEHTY CHarLWOT aKTUBHbIX 3asBOK pa3fiaéTca B BUAE O4HOIO WU HECKObKUX C006LIJ,eHVIVI.

Tag ‘ Mone Hannuue OonucaHue

<Standard Message Header> Y Tun coobuieHuns ‘W'

369 LastMsgSegNumProcessed Y Homep MsgSeqNum nocnegHero coobLyeHns, OTNpaBIeHHOTO B MHKpPe-
MEHTa/IbHbIli KaHasT HA MOMEHT reHepauun TeKyLLEero cHanwoTa.

83 RptSeq Y Homep RptSeq nocnegHero MHKPEMEHTa/IbHOTO OGHOBMEHUS, BOLLEA-
LUEro B TEKYLLMIA CHAMNLIOT PbIHOYHbIX AAHHbIX A1 UHCTPYMEHTA.

893 LastFragment Y MHavkaTop, nokasbiBalLWwuiA, ABNSAETCA NN COOBLLEHNE NOCNELHNM B Ce-
pvK coobLLeHNiA, CChOPMUPOBAHHBIX MO JAHHOMY UHCTPYMEHTY.
[onyctumble 3Ha4YeHus:
* 0 — He nocnegHee cooblueHne
* 1 - nocnegHee coobLieHve

7944 RouteFirst Y MHavkaTop, noKasbiBatoLLnid, ABNSETCA 1M COOBLLEHVE NEPBbIM B Cepun
COO06LLEHWNIA, CHOPMUPOBAHHBIX N0 AaHHOMY MHCTPYMEHTY.
[Jonyctumble 3HaYeHns:
* 0 — He nepBoe coobLleHVe
* 1 - nepBoe coobLieHne

5842 ExchangeTradingSessionld Y MaeHTndhmkaTop TOproBoii ceccum.
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Tag Mone Hanuuue Onucaxve
48 SecuritylD Y YHWKabHbIA YNCI0BOM KO MHCTPYMEHTA.
22 SecuritylDSource C 8 - Exchange Symbol
268 NoMDEntries Y KonunuecTso 3anuceit MDERtry, BXOAALWMX B AaHHOE COO6LLEHMNE.
=>269 MDEntryType Y Twn 3anucu:
« 0-Bid
e 1-Ask
=>278 MDEntryID YHUKanbHbI nAeHTUMKATOP 3anucy.
=>272 MDEntryDate N Jata nocsiegHero M3MeHeHNs 3Ha4yeHns 3anucu.
=>273 MDEntryTime Y Bpems nocnefHero M3MEHeHWst 3HaudeHuss 3anucu B dhopmarte
HHMMSSsssssssss.
=>270 MDEntryPx Y LieHa 3asBku.
=>271 MDEntrySize Y O6beM, KONNYeCTBO.
=>1003 |TradelD C Ecnv no 3asiBke He 6blN0 CAENOK, TO OTCYTCTBYeT. MHaue cogepxut
naeHTuhrkaTop nocnefHen caenkv No JaHHON 3asBKe.
=>20017 |MDFlags Y Mone npeactaBnsieT co60i GUTOBYIO MacKy:
¢ 0x01 - KoTupoBsoyHas
¢ 0x04 - BHecuctemHas
* 0x4000000 - Npn3HakK agpecHol 3asBKn
=>20050 |MDFlags2 Y Paclumpenue 6utoBoii mackm (B fononHeHue k nonto MDFlags)

5.4.2. MycToW CHaNWOT aKTUBHbIX 3aABOK

Ecnun fo Hauana TOproB CHAMLWOT aKTUBHbIX 3asBOK MO WHCTPYMEHTY MyCTOl, TO OH He nepegaértcsi B noTtoke. Ecnun Bo Bpems TOpros
CHamLLOT aKTVBHbIX 3a8BOK MO MHCTPYMEHTY CTaHOBUTCS NMYCTbIM, TO OH NepesfaéTcs B BUAE COOGLLEHNS, ONMCAHHOIO HUXEe B Tabnuue.

Tag ‘ Mone Hanuuue OnucaxHve

<Standard Message Header> Y Tun coobLyeHuns "W’

369 LastMsgSegNumProcessed Y Homep MsgSegNum nocnegHero coobLeHusi, oTnpas/IeHHOro B MHKpe-
MeHTa/IbHbIli KaHa1 HA MOMEHT reHepauuy TeKyLLEero CHanwoTa.

83 RptSeq Y Homep RptSeq nocnegHero MHKpeMeEHTasIlbHOro OGHOB/IEHUS, BOLLEs-
LUEero B TEKYLLMIA CHAMLIOT PbIHOYHbBIX AaHHbIX 415 MHCTPYMEHTa.

893 LastFragment Y MHAmKaTop, NoKasbiBaloLWWiA, ABISIETCS I COOBLLEHNE NOCNELHUM B Ce-
pvn coobLeHni, ChOPMUPOBaHHbIX N0 AAHHOMY VHCTPYMEHTY.
JlonycTumble 3HaYeHUS:
* 1-nocnegHee coobLeHve

7944 RouteFirst Y MHavkaTop, nokasbiBatoLLnid, ABNSETCA /1M CO06LLEHVE NEPBLIM B Cepun
COO06LLEHNI, CHOPMUPOBAHHBIX MO AaHHOMY MHCTPYMEHTY.
[Jonyctumble 3HaYeHns:
* 1 - nepBoe coobLleHne

5842 ExchangeTradingSessionld Y M peHTudhmkaTop ToproBoii ceccuu.

48 SecuritylD Y YHUKasbHbI/ YNCOBOW KOO, MHCTPYMEHTA.

22 SecuritylDSource C 8 - Exchange Symbol

268 NoMDEntries Y KonnuecTtBo 3anuceii MDENtry, BXOASALWMX B 4aHHOE CO0bLeHME.

=>269 MDEntryType Y Tvn 3anucu:
* J - Empty Book

=>278 MDEntryID N OrtcyTcTByeT

=>272 MDEntryDate [ara nocnegHero N3MeHeHUs 3Ha4yeHns 3anuncu.

=>273 MDEntryTime Bpems nocnefHero W3MEHeHWs 3HayeHuss 3anucu B dhopmarte
HHMMSSsssssssss.

=>270 MDEntryPx N OrtcyTcTBYET
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Tag Mone Hanuuue Onucaxve
=>271 MDEntrySize N OrcyTcTByeT
=>1003 |TradelD N OrtcyTcTBYET
=>20017 | MDFlags N OrtcyTCcTBYET
=>20050 |MDFlags2 N OTtcyTCcTBYET

5.5. COOpKa KHUTM aKTUBHbIX 3asBOK

KnveHTy Ana c6opkM KHWMM akTWBHbIX 3asfBOK (CTakaHa) w3 noTtoka Incremental TpebyeTcs o6pabaTbiBaTb B COOOLLEHUAX
OrdersLogMessage TonbKO 3asiBKv U CAENKW, B KOTOPbIX He BbicTassieH dhnar: 0x4 (NonQuote) - BHecucTeMHas 3asiBka UM BHECUCTEMHas
caenka.

[Mpu nonyyeHun KHUIM akTUBHBIX 3a8BOK (CTakaHa) U3 notoka Snapshot B cooblieHusix BookMessage TpebyeTtca ob6pabarbiBaTb TONbKO
3asBKK, B KOTOPbIX He BbicTaBneH cnar: 0x4 (NonQuote) - BHecucTeMHas 3asiBKa.
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6. CUHTEeTUYEeCKU MaTUYUHr

CVHTETUYECKNI MaTYNHT — qi)OpMI/IpOBaHI/Ie CAeNoK Ha OCHOBaHUK 3adABOK, NOCTYNakLWnX B pa3Hble CTakKaHbl (CTaKaHbI Pa3HbIX UHCTPYMEH-
TOB). Lienbio CUHTETUYECKOro MaTYnHra ABNAETCA NOBbIEHWE NIMKBUAHOCTU MHCTPYMEHTOB MyTemM one,quHeva HECKOJIbKNX CTakaHOB.
Hanpumep, CUHTETUYECKNI MaTYMHT MO3BONNT cBefeHne 3adBOK MHCTPYMEHTa Tuna KaﬂeH,ﬂ,aprlVl cnpepn He To/IbKO COo BCTpe‘-IHOVI 3asB-
KoM BHYTpU CTakaHa gaHHOro MHCTpyMeHTa, HO U C OTAE/IbHbIMN 3asABKaMu N3 CTakaHOB CprOLIepCOB ero Hor. Takum 06pa30M 3asBka KC
y4nTbiBaeT BCTPEYHbIE NHTEPECHI U3 APYTrX CTaKaHOB CBOWX HOT.

Moppo6Has nHhopmMaums No CUHTETUYECKOMY MaTUMHIy npuBegeHa B okymeHTe LLUno3 SPECTRA Plaza-2 B pasgene 2.9. CuHTeTn4e-
CKMiA MaTumHr - http://ftp.moex.com/pub/ClientsAPI/Spectra/CGate/prod/docs/p2gate_ru.pdf.

6.1. Mprmep 06paGOTKMN UHKPEMEHTaJIbHbIX OGHOB/IEHUIA CTaKaHOB MPU CUH-
TeTUYECKOM MaTUunHre

[inA npymepa Bo3bMeM TPU MHCTPYMEHTa:

» SecuritylD=111 - RTS-3.18-6.18 - kafieHAapHbIl crnpeg;

» SecuritylD=222 - RTS-3.18 - 6nvkHuiA hbtouepc;

» SecuritylD=333 - RTS-6.18 - fanbHuii dbtouepc.

Bce Tpy cTakaHa no 3TM MHCTPYMEHTaM MOSIHOCTLHIO MycThle.
OGHOBNEHME LLIEHOBOIO YPOBHS 0GbIYHOW 3aABKO

O6bI4HOI Byaem HasbiBaThb 3asBKY, BbICTAB/IEHHYHO NO/b30BaTesieM. JTa 3asBka nonajgaert B cTakaH No MHCTPYMEHTY 1 06pasyeT B HEM
LLeHOBOI YPOBEHb C 06bIYHOW JIMKBUAHOCTHIO.

YuyacTHVK A BbICTaBW/ 3a5BKY N0 MHCTPYMeHTY RTS-3.18 Ha nokynky no ueHe 127,050 B 06bEme 10 KOHTPaKTOB.
B cTakaHe co3gaeTcs HOBbIN LEeHOBOV YPOBEHb B pe3y/ibTaTe BbICTABIEHUSA 3asBKU.

Takoe Market Data Entry oTcbinaeTcs kak yacTb coobuieHuss Market Data Incremental Refresh :

Tag Mone OnucaHvne
279 MDUpdateAction 0 = New
48 SecuritylD 222
22 SecuritylDSource 8
269 MDEntryType 0 =Bid
270 MDEntryPx 127,050
271 MDEntrySize 10
264 MarketDepth
20039 MDEntrySyntheticSize 0

Torga cTakaHbl N0 MHCTPYMeHTaM GyflyT BbIrISiAETb Tak:

RTS-3.18 RTS-6.18 RTS-3.18-6.18
Synth. Synth. Synth. Synth. Synth. Synth.
v_n Size Price Size v_n y_n Size Price Size y_n v_n Size Price Size y_n
size size size size size size
0 10 127,05

OGHOBNEHNE LIEHOBOIO YPOBHA CUHTETUYECKOI 3asBKOW

YuacTHuK B BbicTaBun 3asBKy N0 MHCTPYMeHTY RTS-6.18 Ha npogaxy no ueHe 128,150 B 06bEme 20 KOHTPaKTOB.

Ha ocHoBaHMK [BYyX 3a8BOK N0 (hbloyepcam aBToMaTnyeck hopMmpyeTcsl CUHTETUYECKas 3asiBKa Ha NPOAAXY Mo KanieHAapHoMy cnpeay
RTS-3.18-6.18 no LeHe 128,150 - 127,050 = 1,100 B 06b€Me 10 KOHTPaKTOB, 06pa3ys HOBBII LIEHOBOI YPOBEHb C CUHTETUYECKOW NINKBUA-
HOCTbI0 B cTakaHe no KC.

Takue Market Data Entry oTcblnatoTcs kak yacTb cooblueHuss Market Data Incremental Refresh:

Tag Mone OnucaHue
279 MDUpdateAction 0 = New
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Tag Mone OnucaHvne
48 SecuritylD 333
22 SecuritylDSource 8
269 MDEntryType 1= Ask
270 MDEntryPx 128,150
271 MDEntrySize 20
264 MarketDepth
20039 MDEntrySyntheticSize 0
279 MDUpdateAction 0 = New
48 SecuritylD 111
22 SecuritylDSource 8
269 MDEntryType 1=Ask
270 MDEntryPx 1,100
271 MDEntrySize 10
264 MarketDepth 5
20039 MDEntrySyntheticSize 10
CTakaHbl N0 MHCTPYMeHTam ByayT BbIrnageTb Tak:
RTS-3.18 RTS-6.18 RTS-3.18-6.18
Sy_nth. Size | Price | Size Sv_nth. Sy_nth. Size | Price | Size Sy_nth. Sv_nth. Size | Price | Ssize Sy_nth.
slze size slze slze size slze
12815| 20 0 1,1 10 10
0 10 | 127,05
OGHOBNEHME LLEHOBOIO YPOBHS C CUHTETUYECKOI JIMKBUAHOCTbIO 0GbIYHOI 3asiBKOM
YuacTtHuk D BbicTaBun 3asBKy no KC RTS-3.18-6.18 Ha npogaxy no ueHe 1,100 B 06bEMe 5 KOHTPaKTOB.
B pesynbrate 370l 3a5BKM LIEHOBOI YpOBEHb B cTakaHe no KC fAo/mkeH 06HOBUTBLCA.
Takoe Market Data Entry oTcbinaeTcs kak yacTb coobuieHns Market Data Incremental Refresh:
Tag Mone OnucaHue
279 MDUpdateAction 1 =Change
48 SecuritylD 111
22 SecuritylDSource 8
269 MDEntryType 1= Ask
270 MDEntryPx 1,100
271 MDEntrySize 15
264 MarketDepth 5
20039 MDEntrySyntheticSize 10
CrakaHbl N0 MHCTPYMeHTaM ByfyT BbIraAeTb Tak:
RTS-3.18 RTS-6.18 RTS-3.18-6.18
S"Tth' Size | Price | Size Sy_nth. Sy_nth. Size | Price | Size Sy_nth. Sy_nth. Size | Price | Size Sy_nth.
slze s5lze 5iZe size s5lze s5lze
128,15 | 20 0 1,1 15 10
0 10 | 127,05
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BbINnosHeHNe CUHTETUYECKOro MaTyuHra

YuacTHuk C BbICTaBu 3asBKy Ha nokynky KC RTS-3.18-6.18 no ueHe 1,100 B 06bEMe 10 KOHTPAKTOB.

B npovecce CUHTETUHYECKOrO MaTYuHra 6y,£l,yT Cq:)OpMVIpOBaHbI ABe CUHTETUYECKNE 3adBKN OANA GIVKHErO 1 Aa/1bHEro (pb}oqepcos:

* MO MHCTPYMeHTy RTS-3.18 Ha npogaxy no ueHe 127,050 B 06bEMe 10 KOHTPaKTOB;

¢ M0 UHTPYMeHTY RTS-6.18 Ha nokynky no ueHe 128,150 B 06bEMe 10 KOHTPAKTOB.

B pesynbrare CUHTETUYECKOro MaTyMHra 3asBK1 Mo TPEM UHCTPYMEHTaM CBOAATCA B CAEMKU.

3asBku GblIN CBeAEHb! B CAEMKM, MO3TOMY COOTBETCTBYIOLLME UM LieHOBbIE YPOBHM GYAYT yAasieHbl N3 CTakaHoB UM 06HOB/EHDI.

Takue Market Data Entries oTcbinatorcs kak yacTb coobuieHuss Market Data Incremental npu yganeHun LeHOBOro YPOBHS:

Tag Mone OnucaHue
279 MDUpdateAction 2 = Delete
48 SecuritylD 222
22 SecuritylDSource 8
269 MDEntryType 0 =Bid
270 MDEntryPx 127,050
271 MDEntrySize 0
264 MarketDepth 5
20039 MDEntrySyntheticSize 0
279 MDUpdateAction 1 = Change
48 SecuritylD 333
22 SecuritylDSource 8
269 MDEntryType 1=Ask
270 MDEntryPx 128,150
271 MDEntrySize 10
264 MarketDepth
20039 MDEntrySyntheticSize
279 MDUpdateAction 1 = Change
48 SecuritylD 111
22 SecuritylDSource 8
269 MDEntryType 1= Ask
270 MDEntryPx 1,100
271 MDEntrySize 5
264 MarketDepth 5
20039 MDEntrySyntheticSize 0
CTakaHbl N0 MHCTPYMeHTaM ByayT BbIrNaAeTb Tak:
RTS-3.18 RTS-6.18 RTS-3.18-6.18
S\;?::' Size | Price | Size S\::: S\:::' size | Price | Size S\::‘:L S\::: Size | Price | Size S‘:::
128,15 | 10 0 1,1 5 0
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7. OrpaHnueHus cepsuca TCP Recovery (Historical Replay)

Cnepytowme orpaHnyeHus ncnosnb3ytorcs ansa cepsuca TCP Recovery (Historical Replay) gns notokoB NEWS-SKRIN, SPOT-TRADES,

ORDERS-LOG c uenblo CHUWKEHNS Harpy3kun Ha Hero:

MapameTtp 3HauyeHune OnucaHue

MakcuMasibHoe KOMMYeCTBO akKTUBHbIX COEAUHEHW |2 Bbl MOXeTe yCTaHOBUTb He 60/1ee ykasaHHOT0 KO/IMYecTBa akTUBHbIX

Ha pbIHOK, Ha MHCTaHC, Ha IP agpec TCP coeavHeHwnii ¢ ogHoro IP agpeca. MNonbiTka ycTaHOBUTL 60/1b-
Liee KonNM4yecTBo coeAnHeHuii ByaeT OTKOHeHa.

MakcrmasibHoe KO/IMYeCcTBO COeAuHeHWi 3a AeHb Ha | 1000 Bbl MOXeTe ycTaHOBWTb He 6osiee ykazaHHOro Konmuectsa TCP co-

PbIHOK, Ha MHCTaHC, Ha IP agpec efiMHeHn ¢ ogHoro IP agpeca 3a geHb. [JononHNTeNbHbIE NOMbITKA
noAKMYeHns OyAyT OTK/IOHEHBI.

MakcumanbHoe konmyectBo FAST coobuieHnii B 3a-|1000 3anpoc OTK/IOHSETCSA, €C/IN KOMIMYECTBO 3anpoLueHHbIX FAST coo6-

npoce LLIEHWIA NPeBbILLAET YKa3aHHOe 3HaYeHne

Bpewms oxunpaHus 3anpoca Market Data Request (V) |1 CoepguHeHve npekpatlaertcs, ecnum 3anpoc Market Data Request (V)

He MosyYeH B TeYEeHNe YKa3aHHOro KOsIM4ecTsa CeKyH/ nocsne coob-
weHns Logon (A). CeaHc TCP 3aBepluaeTcsi, ecnv OT KIMeHTa He
nosly4yeHo noATeepxjaroLlero coobueHus Logout (5) B TeyeHue yka-
3aHHOrO KonnyecTsa cekyHf nocne coobuieHuns Logout (5) ¢ cepse-
pa Ha KneHTa.

Cnepytowime orpaHuyeHus ncnosnb3ytotes ansa cepsuca TCP Recovery (Historical Replay) ans notokoB FO-TRADES, INDEX, NEWS ¢

LEeNIb0 CHMXEHNA Harpys3kn Ha Hero:

MapamveTtp 3HaueHue OnucaHve

MakcuMasibHoe KOMMYECTBO AKTUBHbIX COEAUHEHW |2 Bbl MOXeTe ycTaHOBUTL He 60/1ee YKa3aHHOro KOIM4ecTBa akTUBHbIX

Ha pbIHOK, Ha MHCTaHC, Ha IP agpec TCP coegvHeHwuii ¢ ogHoro IP agpeca. MNonbiTka ycTaHOBUTL 60s1b-
LLiee KoNM4ecTBo coeAnHeHuiA ByaeT OTKIoOHeHa.

MakcrMasibHoe KOIMYeCTBO COeMHEHW 3a AeHb Ha | 15000 Bbl MOXeTe ycTaHOBUTL He 6o1ee ykasaHHoro konnyectsa TCP co-

PbIHOK, Ha MHCTaHC, Ha IP agpec efiMHeHu ¢ ogHoro IP agpeca 3a AgeHb. [JononHUTeNbHbIE NOMbITKY
noAKNoYeHNS 6y YT OTK/IOHEHBI.

MaxkcrumanbHoe konnyectBo FAST coobuieHuin B 3a-| 1000 3anpoc OTK/IOHSIETCS, EC/IN KOIMYECTBO 3anpoLleHHbIXx FAST coob-

npoce LLEEHW NpeBbIWaeT yKkasaHHoOe 3Ha4YeHne

Bpewms oxunpaHus 3anpoca Market Data Request (V) |1 CoepuHeHve npekpawiaercs, ecnim 3anpoc Market Data Request (V)

He MO/TyYeH B TEYEHNE YKa3aHHOro KOsIMyecTBa CeKyH/ nocse coob-
weHns Logon (A). CeaHc TCP 3aBepLuaeTcsi, ecv OT KIMeHTa He
nosly4yeHo NnoATBepxgatoLlero coobueHus Logout (5) B TeueHne yka-
3aHHOr0 KO/IMYecTBa CekyHz, nocne coobueHns Logout (5) ¢ cepse-
pa Ha K/neHTa.
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