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NcTopusi nameHeHuiA

Jata Bepcus N3meHeHus
15.04.2023 1.19 1. B coobuweHusx Security Definition (d) »n Security Status (f) ana arTpubyta
SecurityTradingStatus (cm. pa3gen 4.3.1 v pasgen 4.3.2):
« '122' - HOBOEe 3HaYeHwue - Ceccus No MHCTPYMEHTY NpuoCcTaHoBeHa. Hesb3a cTaBuThb 3a-
ABKW, HO MOXHO YAa/ATb N0 3TOMY UHCTPYMEHTY.
* [/11 3Ha4eHus '2' n3meHeHo onucaHue - MNprocTaHoBKa TOProB MO BCEM WHCTPYMEHTaM.
Henb3sa cTaBuTb 3asBKU, HO MOXHO yAa/1AaTb.
2. B coob6ueHumn SecurityDefinition (d) (cm. pasgen 4.3.1):
e Ans atTpubyTa EventType 60nbLue He TpacampyeTcs 3HadeHue '100' - lata Hayana aKc-
nvpauyy HCTpyMeHTa
» ansa atTpubyta NoEvents n3meHnnmcb [ONyCTUMbIE 3HAYEHUS:
e '1'- ansa pbloyepcos
e '2'- ANA ONuUMOHOB
15.03.2023 1.181 1. OnucaHue Fast Gate OTC mMoHuTOpa 13 cneundmKaLum BoIHECEHO B OTAE/bHbIV OKYMEHT -
"Cneundorkauusi npotokona FAST MockoBcko Bupxu Ans cuctembl oT4eTa BHEOMPXKEBbIX
caenok (OTC-moHuTop)": OTCMonitor_fastgate_en.pdf u OTCMonitor_fastgate_ru.pdf (cm.
nokymeHTauuto anss OTC MoHUTOPA).
19.01.2023 1.18.0 1. N3meHeHb! ID wabnoHoB COO6LLEHWIA:
* OrdersLogMessage c '14' Ha ‘29"
* BookMessage ¢ '15' Ha '30'
» DefaultSnapshotMessage c '25' Ha '32'
« DefaultincrementalRefreshMessage ¢ '24' Ha '31'
2. B NOTOKe aHOHUMHBbIX 3asBOK ¥ CAENOK B coobuieHnn Market Data - Incremental Refresh
)
» pobasneH HoBbI atpmbyT MDFlags2 - PaclumpeHve 61MToBOW Macku (B AOMOSHEHME K
nonto MDFlags)
* HOBOe 3HaueHue ansa atpnbyta MDFlags: 0x2000 - MNpu3HaK CHATUSI NAcCUBHOM Kpocc-
3aBKW - CM. pa3gen 5.3.2
3. B cobueHusx Market Data - Snapshot | Full Refresh (W) n Market Data - Incremental
Refresh (X) go6asneH HoBbI aTpnbyT:
» TradingSessionSublD - [MNeprog Topros: 'S’ — ayKumoH OTKpbITKS; ‘N’ — HOpManbHbI ne-
pviof Topros
15.11.2022 117.1 1. B Tabnuuy O6wan nHdopmManms no ceccum fobasneHa nepemeHHas 415 LeHbl ayKLnoHa
OTKpbITUSA - Opening auction price.
10.10.2022 1.17.0 1. Hosblli conar "0x1000000000000000 - 3asBka Book-or-cancel (Passive only)" B none

MDFlags B coo6ueHusix Market Data - Incremental Refresh (X) - cm. pasgen 5.3.1 v pas-
nen 5.3.2.

2. B cobuweHnax Market Data - Snapshot / Full Refresh (W) n Market Data - Incremental
Refresh (X) gns nona MDEntryType nosiBu/iocb HoBoe 3HadeHue: ‘W’ - LleHa aykumoHa
OTKPbITUS.

3. B notok FUT-INFO po6aBneHa TpaHcnsuusi HoBoro coobuieHusi DiscreteAuction
(MessageType = U1) - paszgen 4.3.9 v pasgen 3.1.4.

4. B cooblueHnsx SecurityDefinition n SecurityStatus y nons SecurityTradingStatus no-
SIBUMINCb HOBblE 3HAYEHUS:

e '119' - CTapToBaUl ayKUMOH OTKPbITUA MO MHCTPYMEHTY. MOXHO CTaBUTb U YAaIATb 3asBKU
N0 3TOMY VHCTPYMEHTY

e '121' - 3aBepLUeH ayKUNOH OTKPLITUS MO 3TOMY UHCTPYMEHTY
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Jata

Bepcus

N3meHeHus

. B coobueHun Market Data - Incremental Refresh (X) y nons MDFlags nosiBunock HoBoe

3HaveHue: '0x4000000000000000' - MNpr3HaK 3asBKM/CAENKN BO BPEMS JUCKPETHOIO ayKLm-
oHa.

22.08.2022

1.16.1

. JeTanusmposaH pasgen 4.5. CoobuweHne Empty book (MDEntryType = J) - cM. pa3gen 4.5.

05.07.2022

1.16.0

. B cobweHusax Market Data - Snapshot / Full Refresh (W) (pa3sgen 4.3.7) n Market Data

- Incremental Refresh (X) (pasgen 4.3.8) gns nons TrdType NosiBUIOCb HOBOE 3HAYEHME:
'1004' - BbIXOA U3 OAHOLHEBHOIO (hblouepca C aBTONPO/IOHraLmei.

. Ansa TexHuuecknx cgenok B none MDFlags go6aeneHa TpaHcnsums HoBbix chnaros (pas-

nen 5.3.5):

* 0x10000000000000 - TexHU4Yeckasn caenka BcreacTBne fo6POBOBLHOIO BbiIXoda U3 Of-
HOZHEBHOTO (hblouepca C aBTONPOoHraumeli (Ha OCHOBaHUK NOLAHHOTO NOPYyYeHUs)

* 0x400000000000000 - TexHuuyeckas cpenka BCMeACTBUE MPUHYAUTENBHOMO BbIXOAa
13 OAHOAHEBHOTO (PbloYepca C aBTONPO/IOHrauven (peannsaums HeyLoOBIETBOPEHHOMO
cnpoca)

* 0x800000000000000 - TexHuyeckas caefika no CBA3aHHOMY WHCTPYMEHTY BC/eACTBUeE
BbIXOJa U3 OAHOAHEBHOTO hbloyepca C aBTONPOOoHraLmnen

. TexHuyeckune caenkun BbIXo4a n3 BeYHOoro cpbloqepca nomeyarorca KakK

TRDType[828]="1004". Takne CAENKN HE MEHSIIOT CTATUCTUKY MO MHCTPYMEHTaM, BK/oUas
last, min, max, close.

29.03.2022

1.15.0

1.

M3meHeH ID wabnoHa coobueHns SecurityDefinition c '21' Ha '23'.

. N3ameHeH ID wabnoHa coobueHus DefaultincrementalRefreshMessage c '22' Ha '24'.
. N3ameneH ID wabnoHa coobueHns DefaultSnapshotMessage c '20' Ha '25'.

. B wabnoH coobuieHnsa SecurityDefinition fo6aBneHbl HOBble nons - pasgen 4.3.1:

» ValuationMethod - Cnoco6 mapxupoBaHus onuuoHa: "FUT" - mapxupyemblii; "EQTY" -
npemMuasnbHbIi

* RiskFreeRate - be3puckoBas NpoLEeHTHasi cTaBka

» FixedSpotDiscount - Cymma AVWCKOHTMPOBAHHbLIX 3HAYEHWU OOGBSABMEHHbIX AEHEeXHbIX
NMOTOKOB

 ProjectedSpotDiscount - CymMmMa AVCKOHTUPOBAHHbIX 3HAYEHMWIA NPOrHO3HbIX AEHEXHbIX
NOTOKOB

« SettlCurrency - Banota pacueToB
* UnderlyingBoard - VigeHTudmkarop pexuma topros SECBOARD 13 wnto3a ASTS

3HayeHna B yKasaHHbIX Bbille MoNAX NpefalTcsa TOMbKO B OonpefeneHnsx ornuuoHoB B
notoke OPT-INFO.

* NegativePrices - [Tpy3Hak orpaHnyeHns oTp1UaTenbHbIX LeH. 3HaueHus B none nepega-
H0TCA TONbKO B ONpeaesieHnsax MHCTPYMeHToB B noTokax FUT-INFO 1 OPT-INFO.

» DerivativeContractMultiplier - KoachchmupmeHT, ykasbiBatoLumii Ha 06bEM 6a30BOr0 akTm-
Ba B KOTMPOBKE KOHTPaKTa 1 cTpaiikax OnuMoHHOR cepun.

. B coobuweHnn SecurityDefinition usmernenus gns nons CFICode (pasgen 4.3.1):

¢ ypaneHbl 3HayeHus: OCEFPS n OPEFPS;
* M3MeHeHo onuncaHve ans 3HaveHuii OCAFPS n OPAFPS;
* po6aBfeHbl HOBblE 3HAYEHUS:
¢ OCESCS - eBponeickunin pacuéTHbli onumoH Call Ha akuuu;

* OPESCS - eBponeiickuii pacyéTHbIi onuuoH Put Ha akumu.

. B coobueHnn SecurityDefinition un3MeHeHbl TpaHCivpyemble 3HaveHuss AN nons

UnderlyingSymbol - pasgen 4.3.1.

.B Tabnnue pna  coobuweHun  SecurityDefinition n3meHeHO onucaHue nons

UnderlyingFuturelD - .pazgen 4.3.1
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Jata

Bepcus

N3meHeHus

8. B coobueHnn OrdersLogMessage B none MDFlags po6asneHa TpaHcnsauus donara:
0x200000000000000 - Npu3HaK NacCMBHOM CUHTETMYECKOI 3asBkM (pa3gen 5.3.1).

9.B LIabNOHbI Co006LLeHui DefaultincrementalRefreshMessage "
DefaultSnapshotMessage no6asneHo nosne IndexCrossRate - Kypc MHOCTpaHHoI1 Basito-
Tbl, UICMO/Ib30BaHHbIV NpY pacyeTe 3HaveHUst nHaekca (pasgen 4.3.7 u pasgen 4.3.8).

10B coobueHmne SecurityDefinition gns onunoHoB go6aBneHa TpaHCAALMSA 3HaYeHNs B none
MinPricelncrementAmountCurr - CTOMMOCTb MUHUMaJTbHOTO Lara LieHbI, BbIpaXXEHHAs B
BasIoTe.

25.03.2022

1.14.0

1. fo6asneH HoBblli CFl kog ana dbtovepcos: 'JFTXCC' - OgHOAHEBHbIV (hbOYEPCHbIN KOH-
TpakT c aBTonponoHraumei (CFD - Contract for difference, Cash Settled) - pasgen 4.3.1.

2. B cobueHusix Market Data - Snapshot / Full Refresh (W) (pa3gen 4.3.7) n Market Data -
Incremental Refresh (X) (paszen 4.3.8) gns nona MDEntryType nosiBU/ioCb HOBOE 3Haue-
Hue: ‘U’ - Swap rate - cTaBka 3a NepeHoc Nnosuuymn no ‘Be4HoMy' dibloyepcy B CEAYIOLLYHO
TOProByt0 CECCUIO.

26.08.2021

1.13.1

1. Jo6aeneH pasgen 3.1.4. CoobLueHnsa B NOTOKax, B KOTOPOM OMMCAHO Kakne CooOLLeHNs
nepearoTcsa B KakAOM MOTOKe AaHHbIX - pasgen 3.1.4.

20.07.2021

1.13.0

1.B notokm FUT-INFO un OPT-INFO pob6aBneHa TpaHCnsiuMs  COOGLLEHWIA
TradingSessionStatus (h) - pasgen 4.3.3.

2. B wabnoH coo6wenns DefaultincrementalRefreshMessage pgo6aeneHo none
Openlinterest (OTKpbITble NO3ULMK NOC/E CAENKN) - pa3gen 4.3.8. VIsMeHeH ngeHTugkaTop
coo6LeHns ¢ "19" Ha "22".

3. fetanusmpoBaHbl 3HauyeHus nonss CFICode B coobuweHun SecurityDefinition - pas-
nen 4.3.1.

4. HaunHana ¢ Bepcun 6.12 B cucteme SPECTRA npekpallaetca nogaepxka cepsmca nHan-
KaTVBHbIX KOTMPOBOK CpoyHoro pbiHka (1QS). B Bepcun SPECTRA 6.12 6yfeT OTK/I04eH
cepsuc FAST-IQS.

20.03.2021

1.12.0

1. YcTapeslve pasbeanHeHHble 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, 1QS-OPT-BOOK-1, 1QS-OPT-
BOOK-50, 1QS-FUT-TRADES, IQS-OPT-TRADES 3aMeHsIlOTCA Ha HOBble 06befuHeH-
Hble notokn FO-TRADES, FO-BOOK-1, FO-BOOK-5, FO-BOOK-20, FO-BOOK-50, 1QS-
TRADES, 1QS-BOOK-1, 1QS-BOOK-50. Pa6oTa ¢ pa3befMHEHHbIMU NMOTOKaMu C BEPCUU
6.9 6yaeT HEBO3MOXHA.

2. Ans dpblovepcos, KaneHgapHbIX Cnpefos 1 onuyMoHoB B coobleHnn SecurityDefinition (d)
npekpalleHa TpaHcnsaUmA rpynnel noneii ¢ EventType=5 - lata BBofa MHCTPYMEHTa B 06pa-
LLieHwe.

3. B notokax FUT-INFO, OPT-INFO, IQS-FUT-INFO, IQS-OPT-INFO B co006LeHusx
SecurityDefinition (d) 3HaueHne nons MarketSegmentID 3ameHeHo Ha "D".

4. /I3MeHeHo onucaHve cerMeHToB pbiHka (none 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

5. 3meHeHo 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 06bSBNSOTCA YCTApeBLUUMW U 3aMeHEHbl B cneuugukaumm 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. PekoMmeHayeTCs NepPenTn Ha uc-
nosb3oBaHNe HOBbIX 00beAMHEHHbIX MNOTOKOB.

2. B Tekywei Bepcum npotokona B coobueHun SecurityDefinition nepeuncnexne
MDFeedTypes coaepXuT MMeHa CTapbIX MOTOKOB A1 COXPaHEHWs 06paTHOl COBMECTU-
MocTu. B cnepytowmx Bepcusix npotokona FAST B coobueHnsx SecurityDefinition B
MDFeedTypes 6yayT fob6asneHbl BCe 06beANHEHHbIE MOTOKN 1 yopaHbl U3 HEE NOTOKW, Bbl-
e 06bABEHHbIE YCTapeBLUMMU.
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Aata Bepcus N3meHeHus
3. B notokax FUT-INFO, OPT-INFO, IQS-FUT-INFO, IQS-OPT-INFO B c006LieHusIX
SecurityDefinition 3HaueHve nons MarketSegmentlD 6ysner 3ameHeHo Ha "D". B xml-
onucaHusx KoHdurypaumii notokos FUT-INFO, OPT-INFO, IQS-FUT-INFO, IQS-OPT-INFO
3HaueHue atTpubyTta marketlD 6ynet 3ameHeHo Ha "D".
B Tabnuuy KogoB CErMEeHTOB pblHka MOoCKOBCKOI 6Gupxu fo6aBneH HOBbIW kog "D" - pas-
nen4.3.1.
4. B coobweHne Security Definition (d) go6aeneHo fgBa Heobs3aTenbHbIX MOMsA - pas-
nen 4.3.1:
* MinPricelncrementAmountCurr - CTOUMOCTb MVUHUMa/IbHOTO Liara LeHbl, BblpaxeHHas
B BaUltOTE
« SettlPriceOpen - pacyeTHas LeHa Ha Havao ceccumn
03.09.2020 1.10.1 1. Jo6aBneH HOBbI pa3aen CUHTETUYECKUIA MaTUMHT - pa3gen 6.
10.04.2020 1.10.0 1. MameHeHo onucaHve nonst MDFlags B coo6ueHun Market Data - Snapshot | Full Refresh
[ONA cHanwoTa akTUBHbLIX 3aABOK - pasgen 5.4.1.
2. I3MeHEH CNMCOK BO3MOXHbIX 3HaueHuii ansi nonss MDFlags.
3. BHeceHbl usmeHeHuss B pasgen 7.0rpaHuueHus cepsuca TCP Recovery (Historical
Replay).
4. B noTOKe aHOHVMHBIX 3as1BOK B coobLueHnsx Market Data - Incremental Refresh (X) ans
nons MDFlags go6aBneHo HoBoe 3HadyeHre 0x200000000000 - CuHTeTUYeCKas 3asiBKa -
pasgen 5.3.
5. B coobuieHna Market Data - Snapshot / Full Refresh (W) n Market Data - Incremental
Refresh (X):
» pobasneHo Hoeoe none MDEntrySyntheticSize (O6beM CUHTETUYECKOWN TMKBUAHOCTW);
* N3MeHeHo onvcaHve nons MDEntryType.
6. JononHeHa Tabnuua B pasgene O6wasn nHopmalms no ceccum - pasgen 4.4.
05.12.2019 1.9.0 1. MameHeHo onucaHwue nons Flags B coobuieHnn Security Definition (d) - cm. pasgen 4.3.1.
2. [lobaBneHo HOBOe 3HayeHue ('2002' - caenka B cucteme RFS) ana napametpa TrdType B
cnepyoLmx Tabnuuax:
* Market Data - Snapshot / Full Refresh (W) - cm. pasgen 4.3.7
* Market Data - Incremental Refresh (X) - cm. pa3gen 4.3.8
3. M3meHeHo onucaxue nons MDFlags B Tabnuuax:
* flo6aBneHue 3asaBKku (pasgen 5.3.1),
* YpaneHue 3asaBku (pasgen 5.3.2),
* YacTuuHoe cBegieHue 3a8BKU B caenky (pasgen 5.3.3),
* MonHoe cBegeHue 3aABKU B cAesnKy (pasgen 5.3.4),
02.08.2019 1.8.0 1. YpaneH pasgen Oco6eHHOCTU 06paboTKu cooblieHuii B notoke INDEXES.
2. N3meHeHo onucanne nons MDFlags B coobuieHnsix Market Data - Incremental Refresh
(X) - cm. pasgen 5.3.
3. B pasgene LWa6noHbl coo6uieHuii OrdersBook nepevmeHoBaH B BookMessage u
OrdersLog B OrdersLogMessage - cM. pa3gen 5.2.
4. B pasgene TOTOK aHOHUMHbLIX KOTUPOBOK LogMessage nepenMmeHoBaH B
QuotesLogMessage.
5. B pasgene Market Data - Snapshot /| Full Refresh (W) n3vmeHeHo onucaHune nons
TotNumReports - cm. pasgen 4.3.7.
6. YpaneH pasgen 5.3.6 - Tunbl caenok.
7. B pasgene MpocrtaeBnsembie ctatycbl B none MDFlags B 1abnuuy fo6asneHbl HOBble

3Ha4YeHusA:
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Aata Bepcus N3meHeHus
* 0x20000000000 — AKTMBHas CTOPOHa B caeske. 3asaBKa, npusesLlas 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 pasgen Oco6eHHOCTM 06paboTku coobLeHuii B notoke INDEXES.

27.06.2019 1.7.1 . Jo6aBneHo HoBoe 3HayeHue ('2001' - caenka B ctakaHe 1QS) ana napametpa TrdType B
cnepyowmx Tabnmuax:

* Market Data - Snapshot / Full Refresh (W) - cm. pasgen 4.3.7
* Market Data - Incremental Refresh (X) - cm. pa3gen 4.3.8
» Ksasucaenku n obas nHgopmauus .

05.12.2018 1.7.0 . 4ns ONUMOHHBIX MHCTPYMeHTOB nons LowLimitPx n HighLimitPx He akTyanbHbl, NO3TOMY
Tenepb OHW TPaHCAMPYHOTCA TOMLKO 415 bloYepCoB U KaneHaapHbIX cnpegos. JTO Kaca-
eTCs COOOLLeHWA:

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

. B cBA3M C npekpaLyeHrem TpaHCAALMM AaHHbIX C YKPavHCKON 6upxu, u3 cneuudmkaumm
yAaneHbl BCe YNOMUHAHNS O Hell.

22.12.2017 144 . B Tabnuuy Security Definition (d) no6asneHo none Flags - cm. pasgen 4.3.1.

. fob6aBneH HoBbIN pa3fen MHAnKaTMBHaA cuctema KOTMPOBOK CPOYHOTO PbIHKA.

22.08.2017 1.4.3 1. BHeceHbl 3MeHeHus B paszesnbl O6uee onucaHue Fast Gate (pasgen 1.2), Copoc Home-
poB coob6ueHuii (pasgen 3.4) n My6nuunbiii FIX untepdeiic (pasgen 4).

23.06.2017 1.4.2 . Jo6aBneH HoBebIli pa3gen Copoc HoMepoB coo6ueHunii (pasgen 3.4) .

09.06.2017 14.1 . BHeceHbl nameHeHus B pasgen OrpaHuyeHus cepsuca TCP Recovery (Historical Replay)
(paspen 7) .

18.05.2017 14.0 . fo6aBneH HOBbIV pa3gen OrpaHuueHus cepsuca TCP Recovery (Historical Replay)
(pasgen 7).

. B Tabnuuy Security Definition (d) go6asneHo none UnderlyingFuturelD - cm. pas-
nen4.3.1.
. B pasgenax Security Definition (d) (pasgen 4.3.1) n Security Status (f) (pasgen 4.3.2):
* no6asneHo HoBoe 3HayveHve Ans nonsa SecurityTradingStatus:
¢ '19' - He TOPryeTcs Ha 3TOM PbIHKE

20.04.2017 1.3.2 . B pasgenax Logon (A) (pasgen 4.2.1) n Logout (5) (pa3gen 4.2.2) fob6aBneHo onucaHue
FAST-coobLeHus.

. B pasgene Market Data Request (V) (paszen 4.3.6) go6aBneHbl HOBble NOS.

16.01.2017 1.3.1 1. B pasgenax Market Data - Snapshot / Full Refresh (W) (pasgen 4.3.7) n Market Data -
Incremental Refresh (X) (pa3zen 4.3.8) nsmeHeHo onvucaHune nons MDEntryTradeType.

26.10.2016 1.3.0 VI3mMeHeHbl Ha3BaHKs TUMNOB AaHHbIX B WabnoHe FAST-coobueHwnii (cm. pasgen 3.2.7):

* UTC Time Only Ha UTCTimeOnly

e UTC Date Only Ha UTCDateOnly

* UTC Timestamp Ha UTCTimestamp

M3meHeHo onucaHue Tuna UTCTimeOnly - cMm. pasgen 3.2.7.

O6HoBNEHbI WabnoHbl coobueHnii OrdersLog 1 OrdersBook - cm. pasgen 5.2.1 n pas-
nen 5.2.2 cooTBETCTBEHHO.

[o6aBneHbl HoBble nons (31) LastPx u (32) LastQty B cnenytowme tabnuub:

» [oGaBneHue 3anaBku (pasgen 5.3.1),

e YpaneHwue 3aaBku (pasgen 5.3.2),
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Jata

Bepcus

N3meHeHus

10.

11.

12.

13.

14.

15.

* YacTuyHoe cBefleHUe 3as81BKU B caenky (pasgen 5.3.3),

» MonHoe cBefeHue 3anaBKN B caenky (pasgen 5.3.4),

» TexHuueckue cgenku (pasgen 5.3.5),

* OumucTKa KOHTeliHepa aKTUBHbIX 3asiBOK N0 Toprosoii ceccuu (pasgen 5.3.6),
» MonHas ouncTKa KOHTeliHepa aKTUBHbIX 3aABOK (pa3gen 5.3.7).

M3meHeHo onucaHue nons MDEntrySize B Tabnuuax:

* YpaneHue 3asaBku (pasgen 5.3.2),

* TexHuueckue caenku (pasgen 5.3.5).

M3meHeHo onucaHne nons MDEntryPx B Tabnuuax:

* YacTuyHoe cBefleHUe 3as81BKU B caenky (pasgen 5.3.3),

» MonHoe cBefeHue 3anaBKK B caenky (pasgen 5.3.4),

» TexHuueckue cgenku (pasgen 5.3.5).

M3mMeHeHo onucaHue coobleHns Empty book (pasgen 4.5).

M3meHeHo onucaHve nonsa Securityld B Tabnuue Security Definition (d) (pasgen 4.3.1).
BHeceHbl n3MeHeHus B pasgen NaeHTudmkatopbl MHCTpYMeHTOB (pasgen 5.1.3).

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

* B onucaHuu nons MDEntryType yaaneHb! TUnbI:
* 'm'- Market Price
« 'p' - Official Current Price;
* po6aBneHo HoBOe 3HayeHve ans nons MDEntryTradeType:

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

* [0MN0/IHEeHO onucaHue nona MDEntryDate;
* n3MeHeHo onucaHune nonsa MDEnNtryID.

B tabnuue Standard Message Header ncnpasneHbl fonycTMble 3HaYeHUs 41s Nons
SenderComplD - cm. pasgen 4.1.1.

[ononHeHo onucaHve coobueHus Heartbeat - cm. pasgen 4.2.3.
B ta6nuuy News (B) go6asneHo none LastFragment - cm. pasgen 4.3.5.

B tabnuue CHanwoT akTUBHBbIX 3asBOK B onvcaHun nons MDFlags yaaneHo onucaHve
6uTta: 0x1000 3anucsk As1ss.emcsi noc/aeoHeld 8 mpaH3akyuu - cM. pasgen 5.4.1.

[ononHeH pa3gen BocctaHoBneHWe nNponyuieHHbIX AaHHbIX No TCP-coeguHeHUIO -
cMm. pasgen 3.3.2.

04.10.2016

124

. Jo6asneH napameTp MDEntrySize B TabnuLy YaaneHue 3asBKU - CM. pasgen 5.3.2.

21.03.2016

1.2.3

. N3meHeHo Ha3BaHVe gokyMeHTa Ha Cneuundmkaumsa npotokona FAST.

. Pa3gen NMoTok aHOHUMHbIX 3a81BOK neperimeHoBaH B NMOTOK aHOHUMHBIX 3asiBOK U cae-

. Pasgen Cpenka no Hore COCTaBHOIO MHCTPYMeHTa (CBA3KM) NepeMMeHoBaH B TexHuue-

. fob6aBneH pasgen Tunbl coenok.

. B pasgenax

nok - pasgen 5.

CKue caenku - pasgen 5.3.6.

e YacTuuHoe cBegeHue 3a8BKU B caesnky (pasgen 5.3.3),
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Aata Bepcus N3meHeHus
* MNonHoe cBegeHMe 3a8BKU B caenky (pasgen 5.3.4),
* TexHuueckue cgenku(pasgen 5.3.5)
n3meHeHo onucaxve nonsa MDEntryType Ha Takoe:
Tun 3anucu:
+ 0-Bid
e 1-Ask
. B pa3gene YaaneHue 3aaBku (pa3gen 5.3.2) ynaneHo none MDEntrySize.
. B pasgenax
» [o6GaBneHue 3aaBku (pasgen 5.3.1),
* YpaneHue 3asaBku (pasgen 5.3.2),
* YacTuuHoe cBegeHue 3aABKU B caenky (pasgen 5.3.3),
» MonHoe cBeAeHue 3aAaBKU B caenky (pasgen 5.3.4),
* TexHuueckue cgenku(pasgen 5.3.5),
* OuucCTKa KOHTeliHepa aKTUBHbIX 3asiBOK N0 TOproBoii ceccuu (pasgen 5.3.6),
* MonHas ouncTKa KOHTeliHepa akTUBHbIX 3aABOK (pasgen 5.3.7),
[06aBneHo cnyxebHoe none nogcucTemsl penavkaumm (20018) Revision.
. B wab6noH coobweHuns OrdersLog no6asneHo nose Revision - pasgen 5.2.1.
03.02.2016 122 . B pasgene 4.3.1. Security Definition (d) gononHeHo onucaxue nons LegRatioQty.
. flo6aeneH pasgen 5.3.5. CAenka no Hore COCTaBHOrO MHCTPYMEHTA (CBA3KM).
. B pasgenax 5.3.3. HacTuuHoe cBefeHune 3asaBKu B caenky 1 5.3.4. NMonHoe ceegeHune
3a8BKU B cAenKy n3MeHeHo onucaHue nonsa MDFlags.
11.01.2016 1.2.2 . lobaBneHo onncaHne NOTOKa aHOHVMHBIX 3asBOK - CM. pasgen 5.
02.12.2015 1.2.1 . Jo6aBneHo onncaHne cnocoba n3BneveHnst OPUrMHasIbHbIX MAEHTU(MKATOPOB UHCTPYMEH-
TOB 13 nons SecuritylD.
21.08.2015 1.2.0 . B kaHane INDEX npekpalieHa TpaHcaaums kypcos BantoT ¢ Symbol = USD n Symbol = USR.

. B coobweHun Market Data - Incremental Refresh (X) go6aeneHo onuvoHasibHOE none

. FAST coobuieHue Tenepsb creynasibHO hopMrpyeTcs Takum 06pasom, YTobbl pasmep UDP

. B kaHane OTC-ISSUES B coo6LueHnsix Security Definition (d) npekpalieHa TpaHcnsums no-

. B wabnoHax coobLyeHunii ybpaHbl onepaTopbl komnpeccum: copy, delta, increment.

. B coobuyeHust Market Data - Snapshot / Full Refresh (W) u Market Data - Incremental Refresh

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

. N3meHéH chopmart naketa B TCP Recovery, yHucmumposaH ¢ ASTS FAST. B nepBbix YeTbl-

BmecTo HMX Heo6XoAMMO NepEiTK Ha Ucnosib3oBaHue kypca ¢ Symbol = USD/RUB.

Revision (Tar 20018) - cnyxebHoe none nogcvcTeMbl penavkauuy. lNone no3BoNsieT cono-
cTaBuTb FAST c006LLeHNs C COOBLLEHNAMM, TPAHCIMPyeMbIMK Yepe3 CGate. Mone TpaHc-
NMpyeTcs ToNbKO A9 KOTUPOBOK, caenok u market fundamentals co cpoYHOro pbiHKa.

nakerta He NpeBbILLa TUMMYHOTo Ans cetTn Ethernet 3HaueHns napametrpa MTU B 1500 6aiiT.
B coobueHns Market Data - Snapshot / Full Refresh (W) n Market Data - Incremental Refresh
(X) pobaBneHo onuuoHanbHoe none LastFragment (tar 893). MNogpobHee cmoTpu B Aoba-
B/IEHHOM pasgene «3.2.6. PparmeHTaums coobLLEeHNR».

neir ContractMultiplier, InstrAttribType = 203. MiameHeHo 3HauyeHue nonst MarketSegmentiD
Ha "Q".
(X) pobaeneHo onuunoHanbHoe none OrderSide - HaNpaB/EHHOCTb 3asBKW, MHALMUPOBAB-

weii caenky. MNepefaeTcsi TONLKO A/t CPOYHOTO PbIHKA.

OPT-BOOK-5, OPT-BOOK-20, OPT-BOOK-50 B cHanwoTe nepegaetcs cooblieHve J
(Empty book) B cnyyae oTCyTCTBMS 3asiBOK MO AAHHOMY UHCTPYMEHTY.

pex 6aiitax kaxgoro FAST coobLieHus nepeaaeTcs ero a/mHa.

10
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Aata Bepcus N3meHeHus
9. B kaHane OTC-TRADES ueHbl y BCex cenok TpaHCupyroTes B py6risx B nose MDENtryPX,
nosne Currency = RUB.
05.02.2015 1.1.0 1. B pasgene 4.3.1. Security Definition (d) B Ta6n. 1. Kogbl cermeHTOB pbiHka MOCKOBCKOIA

GUpXU cermeHT pbiHka PbIHOK RTS nepenmeHoBaH B MOEX Board.

2. B pa3gene 4.3.1. Security Definition (d) B Ta6n. 2. Kogbl cermeHTOB pbiHKa YKpauHCKoOW
oupxu:

* yAasieHbl CTPOKM CO CNeayoLmMm cermeHTamm peiHka: SA, SBOND;
» nns SBONDG 3ameHeHO onvcaHue Ha "locyaapcTBeHHble obnurauum';
e ansa SGTS 3aMeHeHo onncaHune Ha "AKLuun 1 nHBecTcepTudukarsl';
+ po6aBfeHbl CreaytoLime CermeHThb!
¢ SGTF - "ViHoCcTpaHHble akuun 1 Aeno3uTapHble pacnmucku®
« SBONDL - "MyHuumnaneHble obnuraumm”

+ SBONDE - "EBpoo6nurauum YkpauHol"

11
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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.

12
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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 faHHOM pasgene onvcaHbl NpoLesypbl NOAKI0YEeHNs KTMEHTOB K kaHanam Market Data Multicast B pasnuyHble nepuogbl pa6oTsl cucTe-
Mbl, a TaK e npoLefypbl BOCCTAHOB/IEHUS NOTEPSIHHBIX AaHHbIX.

2.1. NogknioyeHne KNneHTa

Mpy NOAK/IOUEHUN K CUCTEME A/1s NOJTyUYeHNs NOTHOM PbIHOYHOM UHGhOpMALIMK creayeT NPUAEPXMBaTLCS CledytoLlell npoueaypbi:

1. Ckauatb chaiin KoHdurypaumm kaHasioB 1 NOTOKOB C ftp-cepeepa. KoHdmrypalMoHHbIii thaiin B chopmarte .xml onucbiBaeT napaMeTpsbl
nogkntoyeHus (IP agpeca multicast, Homepa nopToB u T.4.).

2. CkauaTb (paiin FAST-wabnoHa c ftp-cepeepa. bonee nogpo6Hoe onucaHne Fast-wabnoHa cM. pasgen Fast-lwabnoH.
3. MonyunTb CNMCOK MHCTPYMEHTOB 13 NoToka Instrument Replay. HayaTs cnywats notok Instruments Incremental.
4. Hayatb cnywarb notokn Incremental v Hakanaveartb nonyyaemMble COOOLLEHNS.

5. Hauatb cnywatb notokun Snapshot. MonyunTb N0 3TM NOTOKaM aKTyaslbHbl CHIMLIOT, MPUMEHUTb NOMYYEHHbIR CHAMLWOT. B Kaxaom
coobLeHnn Market Data - Snapshot/Full Refresh (W) Tar 369-LastMsgSeqNumProcessed cooTtseTcTyeT Tary 34-MsgSeqNum nocneg-
Hero coobueHusi Market Data - Incremental Refresh (X) B COOTBETCTBYHOLLEM MOTOKE, BK/THOYEHHOTO B JaHHbII CHAMLLOT, 8 HOMepP 06HO-
B/IEHUSI KAXXA0TO MHCTPYMEHTA, coAepxaliuiica B Tare 83-RptSeq coobleHuns Market Data - Snapshot/Full Refresh (W), cooTBeTcTBY-
€T HoMepy MHKpPeMeHTasIbHOro 06HOBMEHMS, codepxallerocs B Tare 83-RptSeq cootseTcTBytolero MDEnNtry nocnegHero coobLueHns
Market Data - Incremental Refresh (X), BKNOUEHHOTO B AaHHbI/ CHINLWOT. [151 KaXXA0ro MHCTPYMEHTA CliefyeT OTOPOCUTb M3 HAKOM/IEeH-
HbIX faHHbIX BCE COO6LLEHMS C HOMepaMmn A0 3HadveHus Tara 369-LastMsgSeqNumProcessed BKIOUMTENBHO Y NPUMEHUTbL BCe OCTaB-
Lwmnecs. Mpouecc MOXHO NPOBOAUTL Kak NnocnefosaTesibHO (CHavas1a noslyyYnTb CHAMLWOThI N0 BCEM UHCTPYMEHTaM, a NoToM obpabaTtbl-
BaTb HaKoM/IeHHble 06HOBIEHWS), Tak 1 NapassiefibHo (Mo Mepe MoslyYeHUs CHIMLLOTOB N0 MHCTPYMeHTaM o6pabaTbiBaTh HAKOMIEHHbIE
06HOB/EHMSA NO NONYYEHHOMY UHCTPYMEHTY).

6. MNepecTarb cnywarb NoTokn Snapshot.

7. MpoAoMKUTL 06bIUHYI0 06paBOTKY NOTOKOB MHKPEMEHTa/IbHLIX OGHOB/EHNIA.

2.2. O6paboTKa ayo6nupyrowmxcs gaHHbIX B NoTokax A u B

[JaHHble Bo Bcex UDP-noTokax pacnpocTpaHsaoTes B AByX ak3emnaspax (A u B) Ha AByX pasHbix multicast-agpecax. KnueHTy pekomeHay-

eTcs obpabaTbiBaTb 06a NOTOKAa B BUAY HerapaHTMposaHHocTu goctaskm UDP-naketoB. O6paboTka AByX MAEHTUYHbLIX NOTOKOB NO3BONSET

CHW3UTb BEPOATHOCTb NOTEPL MO MeHbLLEl Mepe B 2 pasa.

B kakom MMeHHO 13 NoTokoB (A nun B) coobLyeHne NosaBMTCS NepBbIM, He oroBapusaeTcs. 15 06paboTkM NOTOKOB crieAyeT UCMONb30BaTb

nopsAKOBbIA HOMEp CO06LLeHNst U3 Npeambynbl unn Tara 34-MsgSeqNum. Vicnonb3oBaHve npeambyibl NO3BONSET ONPeENNTL NOPAAKO-

Bblli HOMep He npunberas kK gekoampoBaHuio FAST-coobLLeHNs.

O6paboTky NoTokoB A 1 B cnegyeT nponssoanTb NO CeayoWwemMy anroputmy:

1. Cnywarb notokn A u B.

2. O6pabaTtbiBaTb COOOLLEHNS NO NOPSAAKOBOMY HOMEPY.

3. OTbpacbiBaTh NOyYEHHOE COOBLLEHNE, EC/IN COOOLLEHNE C TakuM NOPAAKOBbIM HOMEPOM YXXe NONy4as1oCh paHee.

4. Ecnu o6HapyxmBaeTcsa Nponyck B NOPsiAKOBbIX HOMepPax B 060MX KaHasax, To 370, CKOpee BCero, CBUAETENbCTBYET O NOTEPE NaKeToB Kak
B NOTOKe A, Tak 1 B NoToke B. KnneHTy cnepyet nHMUmMmMpoBaTh OAHY U3 NpoLedyp BOCCTAHOB/EHWSA NPONYLLEHHbIX JaHHbIX. Bnpoyem,
K/IMEHT MOXET NoAoXAaTb HEKOTOpoe (pasyMHOe) BPpeMS, BO3MOXHO MPOMYLLEHHbIA NakeT NpUAET HECKObKO NO3Xe, Tak Kak NPOTOKO/

UDP He rapaHTupyeT nocsefoBarte/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 - 06HOBNEeHNst TabnunLbl CAEMNOK U CTATUCTUKA PbIHKA,;
» B notoke ORDERS-LOG - aHOHUMHbIE 3asiBKN.

[aHHble pacnpocTpaHsioTcs B Buge FIX-coobueHuii Market Data - Incremental Refresh (X), 3akogupoBaHHbIx B chopmat FAST. Kaxagoe
COO006LLEeHNEe MOXET CoAepXaTb 0OHOBNEHNA NO HECKOBbKM (DMHAHCOBbLIM MHCTPYMEHTaM.

Mpy N3MEHEHUM COCTOSHUSI TOPTroBOi ceccumn B UDP-NOTOKM MHKPEMEHTabHbIX 06HOBNEeHM: FO-BOOK-1, FO-BOOK-5, FO-BOOK-20,
FO-BOOK-50, FO-TRADES otnpasnsietcs coobleHne Trading Session Status (h).

3.1.2. Notoku Recovery (UDP)

B notokax Recovery (snap) B pexvume multicast no npotokony UDP ¢ (hMKCMpPOBaHHON NepUoANYHOCTLIO pacnpoCTpaHATCS Tekylyne
CH3MLLIOThI COOTBETCTBYIOLLMX AaHHbIX B BUAe FIX-coobleHnii Market Data - Snapshot/Full Refresh (W), 3akognpoBaHHbIx B popmat FAST.
Kaxgoe coobLueHne coaepXvT MHOPMALMIO N0 OAHOMY UHCTPYMEHTY.

KnneHTbl He O0J/TKHbI CNyLWaTb 3T NOTOKN NOCTOAHHO. K H/M HeO6XO,qVIMO noakNKyaTbCA TONNbKO B C/y4vae HeO6XO,EU/IMOCTVI BOCCTaHOBUTb
nponyLieHHY0 B OCHOBHbIX NMOTOKax MHqupmau,mo. Mocne BoccTaHOBEHNS KNNEeHTY cneayet NpekpaTtuTb cnylatb AaHHbIe NOTOKW.

B KOHLie KaXA0ro CHenwoTa TPaHC/IMPYHTCA COobLLEeHMSA O COCTOsHMM Toprosoli ceccum Trading Session Status (h) B UDP-noTokax cHan-
LIOTHbIX 06HOBNEHUIA: 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) ¢ dMKcrpoBaHHOW NeprogMYHOCTBIO Pacchbi/laloTCs TEKYLLMA cTaTyc TOProBoi ceccun v onu-
CaHus TOProBbIX MHCTPYMEHTOB B BuAe FIX-coobweHunin TradingSessionStatus (h) n Security Definition (d), 3akogupoBaHHbIX B thopmat
FAST. OgHO coobLyeHne CogepXuT onucaHme 0gHOro OMHaHCOBOro MHCTpyMeHTa. CoobueHne TradingSessionStatus (h) TpaHcavpyetcs
B notokax FUT-INFO n OPT-INFO. B notoke Instrument Replay coobuieHne SequenceReset (4) o603HavaeT Hauyano TpaHCAAUUM HOBOrO
cHanwoTa. CnanwoT COCTOUT 13 ONUCaHMNI TOProBbIX MHCTPYMEHTOB B BMAE co0bLLeHnii SecurityDefinition (d) n ctatyca ToproBoii ceccum
TradingSessionStatus (h), NoAy4MB NOMHBIA CHAMLWIOT CnedyeT cYnTaTb, YTO BCe ONVMCaHUS MHCTPYMEHTOB A1 AaHHOI TOProBoi ceccun
nosy4eHbl.

B notokax Instrument Incremental (inst incr) npn n3MeHeHUn ctatyca MHCTPYMEHTa, NPW N3MeHeHUn pasmepa MapaHTuiiHoro O6ecneyeHus,
npu N3MEHEHNN NIMMUTOB LieHbI paccbliatoTcs coobLeHus B Buge FIX-coobueHuii Security Status (f).

TpaHcnpyemble faHHble:

notok FUT-INFO - chblouepchl, kasieHaapHble crnpebl, konnarepasbHble dblovepchbl 415 OMLMOHOB Ha akumu;

notok OPT-INFO - onuuoHsl;
* notok SPOT-INFO — akuuu, obavraumm, ToBapsl.
3.1.4. Coo6ueHuUst B NOoTOKax

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

Nmsa noTtoka Tun noToka Nms wabnoHa coo6ueHus
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/IMeHTa Ha Luio3:

Logon (FIX MessageType="A")

Logout (FIX MessageType="5")

Market Data Request (FIX MessageType="V")
OT wWwno3a Ha KNneHTa:

Heartbeat (id="6")

OrdersLogMessage (id="29")

Logon (id="1000")

Logout (id="1001")
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Nmsa noTtoka Tun noToka Nms wabnoHa coo6ueHus
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")
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")
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")
FO-BOOK-5 DefaultSnapshotMessage (id="32")
FO-BOOK-20 TradingSessionStatus (id="8")
FO-BOOK-50
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Nmsa notoka

Tun noToka

Nms wabnoHa coo6ueHus

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 KNMEHTA Ha LWo3:

Logon (FIX MessageType="A")

Logout (FIX MessageType="5")

OT wWno3a 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 KNMEHTa Ha LWo3:

Logon (FIX MessageType="A")
Logout (FIX MessageType="5")
OT wWto3a Ha K/IMeHTa:
Heartbeat (id="6")

News (id="9")

Logon (id="1000")

Logout (id="1001")
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3.1.5. Ceccuu gnsa 3anpoca nponyuweHHbIX coo6weHuii (TCP)

[JaHHbIli cepByC NO3BOMSET KNMEHTY 3anNpoCUTh Nepechisiky Habopa coobLLeHN B 3aaHHOM Anana3oHe HOMEPOB, YXXe 0ny6IMKOBaHHbIX
B 04HOM 13 UDP-NOTOKOB.

B 3anpoce knveHT ykasbiBaeT Ananas3oH NopsAKOBbIX HOMEPOB AJ15 MepPechIkn. MakcMasibHoe KONMYecTBO COOBLLEHWIA, KOTOPOE MOXET
3anpocuTb K/IMEHT, orpaHnyeHo. 3anpoc oTnpasnsieTcs B Buge FIX-coobuweHns Market Data Request (V). 3anpoc otnpasnsietcsi no TCP-
COEAVHEHVIO, NHULMMPYEMOMY K/IMEHTOM. OTBETHbIE COOBLLEHMA OTNPAaB/ATCA KANEHTY No aTomy e TCP-coeguHeHuto B Buge FIX-
co06LLeHniA. Mo 3aBepLUEHMIO OTNPaBKN OTBETHbIX coobLeHnin Market Data Multicast 3akpbiBaeT ato TCP-coeguHeHne. Bce 0TBETHbIE
coo0LLeHns 3akoaupoBaHbl B FAST-chopmar.

[nvHa Kaxaoro cooblueHnsi B TCP noToke AaHHbIX nepeaaeTcst Kak 4-6aiiTHoe UMC/Io B Hauasle Kakaoro coobLeHus:

Message PMAP Template Message
length 1D
\ U R ) %
L W W b
4 hytes N bytes N bytes
\ > FAN p g
Message length FAST-message

Puc. 2. Ctpyktypa coo6weHus B TCP notoke

Mo 3aBepLUEHNO OTNPaBkM coobLLeHuiA FAST reiiT otnpaBnseT knneHTy FAST cooblieHne Logout 1 oxumaaet oTBeTHoro FIX coobueHus
Logout. Mocne 3aBepeHus FIX ceccun TCP coeamHeHne 3akpbiBaeTcs.

[laHHbIV CEPBUC AOMKEH UCNO/b30BATLCS ML B KpaliHEM Clyyae, ecriv Apyrve METoAbl BOCCTAHOB/IEHNS HEBO3MOXHbI. CepBUC He obec-
NeunBaEeT BbICOKYIO NMPON3BOANTENBHOCTb. CepBUC HE AOCTYNEH A/15 NMOTOKOB C arpervpoBaHHol Tabnuueli KOTMPOBOK.

3.2. FAST chopmat B "HOPMaLMOHHbLIX MOTOKaX

Bce coobuueHus, otnpaensemsie MOEX Market Data Multicast, npeactaenstoT coboii coobLyeHns B FIX-dhopmarte, 3akoanpoBaHHbie no
npotokony FAST (FIX Adapted for STreaming). MpoTtokon FAST 6bin paspa6otaH FIX Market Data Optimization Working Group gns ontu-
MM3aLMN 3NEeKTPOHHOrO 06MeHa hMHaHCOBOM MHADOPMALMK, B YACTHOCTK, 718 pacnpocTpaHeHns 60/1bLLIOro 06bEMa AaHHbIX C MUHUMab-
HOW 3a4€PXKOVA.

OCO06EHHOCTBLIO pacnpocTpaHeHns faHHbIX B MHOPMAaLUMOHHBLIX NoTokax oT MOEX Market Data Multicast siBnisieTcsl T0, UTO nepes Kaxabiv
FAST-coobuweHnem gobasnsetcs 4-6aiiToBas npeambyna, B KOTOPOW coaepXnTtcs 3HadeHne 34-ro tara (SegNum) cnepyrowero 3a npe-
ambynoli FAST-coobLeHus.

3TO NO3BOJISIET NOJYUUTH MOPSAKOBLIE HOMEp Co06LLeHNs (Kak Mpu 06paboTke COOBLLEHUI 13 NOTOKOB A 1 B, Tak U Npy 0GHApYXeHUK
nponyckoB), He Npuberas K AeKoANPOBaHMI0 camoro FAST-CO06LLEHUS — 3TO 3HAUUTENILHO IKOHOMUT BpeMs Npu 06paboTke NOTOKA.

Nopaaxoebiit PMAP Template OctaTtok coobweHua
HoHep D
\ P N
. v v v
4 paiTa N GaiT N bair
g 1N ) M
Mpeawudyna FAST - coobmenune

Puc. 3. CTpyKkTypa coobLeHus

3.2.1. KogupoBaHue cTton-6uta

KoavpoBaHue cTon-6uta SiBNSIETCA O4HMM M3 COCTaBNAIOLLMX NpoueccoB FAST, KOTOPbI NO3BOMSAET UCKIOUUTL N3BLITOYHOCTbL HA YPOBHE
nepegauyv 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 ucnosib3ytoTcs 418 nepefayn AaHHbIX, a 8i 6ut
CNY>XXWT 0603Ha4YEeHNEM OKOHYaHWS NoNs.

3.2.2. HessBHOe TerupoBaHue
Mo ctangapTy FIX npoTokona kaxagoe cooblieHne nmeet Bug;: Ter = 3HaueHne <SOH>, rge:
Ter — HOMep MoAsA, KOTOPOe B AaHHbI MOMEHT NepefaeTcs;

3HayeHue — CbaKTI/I‘-IeCKOE cogepxxaHne AaHHbIX 3TOro nons;
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<SOH> — ASCII cumBos, KOTOpbIA UCMNOMb3YeTCs B KayecTse 6aliTOBOro pasgenutens nons.
Hanpumep:

35=x|268=3 (3aronoBok coobuieHns) 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 NpeaoxeHne 1) 279=0|269=0|270=9461.50|271=133|1023=2|48=800123|22=8|346=12 (HOBOE
npeasioxeHve 2)

FAST ycTpaHsieT n36bITOYHOCTb MCNO/b3ys LWAab/I0H, KOTOPLIA ONUCbIBAET CTPYKTYPY BCEro COO6LLEeHNs. Takoil MexaHn3M HasblBaeTcs
«HesIBHbIM TerrpoBaHnem», T.K. FIX Tern ctaHoOBATCS HEABHOW YacTbio NnepefaBaemMblx faHHbIX. FAST-wabnoH 3ameHsieT cuHTakcuc «Ter
= 3HaueHne» Ha «HesIBHOe TerpoBaHue» no Takum npasuiam:

* HOMepa T3roB He NnepefatTcs B COOOLLEHNM, HO 3a[aHbl B LUa6MoHE;
* nocneposaresibHOCTb noneri B COOB6LLEHNM TaKasi e KaK 1 TeroB B LWabnoHe;

* WwabnoH onpeaensieT ynopsiAoYeHHbIi HAGOp Moseii ¢ oneparopamMu.

3.2.3. BO3MOXHOCTU KOgUpoBaHuA nonei

FAST peiicTBYeT Kak MallMHa COCTOSHWIA, KOTOpasi B KadKAblii MOMEHT [I0/XHA 3HaTb, Kakue 3HaueHUst HE0O6XOAMMO COoAePXaTb B MaMsTH.
FAST cpaBHMBAET TekyLlee 3HAYEeHVE NONs C 0 NPeabiayLLIMM 3HAYEHEM, 1 ONPeAENsIeT, Kakoe AelicTBUe TPeByeTCst NPeAnpUHATD:

* MCNOJIb30BaTb B Ka4yeCTBe HOBOIo 3Ha4€HUA KOHCTaHTy (3a,anHy+0 B LIJa6I'IOHe);

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

3.2.4. FAST-wa6noH

FAST-wabnoH cootBeTcTBYET TMNy FIX co06LLeHUs, 1 OGHO3HAYHO ONpeaensieT NOPsiA0K Nosei B HEM.

LLla6noH Takxe COAepPXUT CUHTAKCUC, yKa3blBatoLLMiA TN NOMS, U KaKol MeToA AEKOAMPOBaHUS NPUMEHSTb Npu nepeave. LLabnoH 3aga-
etca B XML Buge. Kaxgoe FAST coo6LLeHre B CBOK o4epelb COAEPXUT naeHTUdMKaTop wabnoHa, no KOTopoMy ByaeT NpouCXoauTb
nexkogyposaHue.LLlabnoHbl coobLeHNIA AOCTYNHbI NO agpecy: ftp://ftp.moex.com/pub/FAST/Spectra/ .

3.2.5. lNMpouyecc aekoanpoBaHuA
MpoLecc AeKoANpoBaHMsA NPOUCXOAUT B CefytoLleii nocnesoBaTebHOCTU:
1. TpaHcnopT: KAnMeHT cucteMbl nosyyaeT 3akoauposaHHoe FAST coobLeHue.
2. [lekoamposaHue naketa:
 onpegeneHue WabnoHa;
* 13B/IeYEHNE BMHAPHBIX 3aKOAVPOBAHHbIX OUT;
* NOCTPOEHNE COOTBETCTBMNA MexXay NOSTyYeHHbIMN 6uTammn n NnonsiMu B LWAG/IOHE.
3. [lekoampoBaHue noneii: NPUMEHEHNE ONePaToOpoB /1A ONPeAesIeHUst 3HaYEHNS Ha OCHOBaHUY LLabioHa.
4. NocTpoeHune FIX coobLieHus.

5. O6paboTka FIX coobLyeHus.

3.2.6. dparmeHTaLma coobLeHni

®dparMeHTaLms CoobLLEHNIA BbINOMHAETCA A/18 TOro, 4To6bl pasmMep UDP nakeTa He MpeBbIwasl TUMUYHOMO Ansi ceTu Ethernet 3HaueHnst
napameTtpa MTU B 1500 6aiiT.

Ecnn B coobwerHmn Market Data - Snapshot / Full Refresh (W) otcyTtcTtByeT Tar 893-LastFragment, ToO 3T0 03Ha4aeT, YTO CH3MLWOT No
VHCTPYMEHTY NepefaH B B1Ae 04HOro coobuueHns. Tar 893-LastFragment, 3anofiHEHHbIA 3HaYeHneM ‘0’, oTMeyaeT B cepun hparmMeHTu-
pOBaHHbIX CO06LLEHNIT BCe CO0bLLeHns, kpoMe nocnegHero. Tar 893-LastFragment, 3anonHeHHbIN 3HaYeHnem ‘1, oTMeyaeT nocnegHee
COOOLLEHME B CHAMLWOTE N0 JaHHOMY MHCTPYMEHTY. [103TOMy CHAMLWOT MO MHCTPYMEHTY CleAyeT CUuTaTb NOMyYeHHbIM, KOr4a nosyyeHo
coobLeHne ¢ 893-LastFragment = ‘1.

Ecnn B coobeHun Market Data - Incremental Refresh (X) otcyTtcTtByeT Tar 893-LastFragment, To 3To 03Ha4aerT, 4YTo hparMeHTaLumn He
BbIMO/THAMOCH U A@HHbIE HAXOAATCA B HENPOTMBOPEUNBOM COCTOAHUM Nocne 06paboTkm 3Toro coobLeHus. Tar 893-LastFragment, 3anon-
HEHHbIli 3HauYeHneM ‘0’, OTMEYaET B Cepun hparMeHTPOBaHHbIX COOBLLEHNI BCE COOBLLEHUS, KpOMe nocneaHero. Tar 893-LastFragment,
3ano/IHEHHbIN 3HaYeHreM ‘1’, oTMevaeT nocnegHee cooblieHne B cepum. Mo3ToMy faHHbIE HAXOAATCS B HENPOTMBOPEYMBOM COCTOSIHUM
TOJSIbKO nocne 06paboTkm coobLyeHns ¢ 893-LastFragment = ‘1'.

3.2.7. Tunbl AaHHbIX

Mons B wabnoHe coobLLeHW MOTYT UMETb OAMH U3 CTaHAAPTHBIX TUMOB AaHHBIX, TPEOYIOLWMX COOTBETCTBYOLWEee AekoanpoBaHue: ASCII
cTpoka, Unicode cTpoka, Signed Integer, Unsigned Integer and Decimal. Decimal 3KCMOHeHTa 1 MaHTMCCa KOAMPYIOTCS Kak 04HO COCTaBHOEe
none.
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FAST He nogaepxvBaeT TUMbl 41 nepegayumn timestamps. FAST reiiT KoHBepTUpYeT timestamp B NoAX0ASLLUMIA LienoYncneHHbli Tun. Mocne

LEKOAVPOBaHUA KITMEHTY CrieflyeT KOHBEPTUPOBaTb NosyyeHHoe Lenoe uncno B FIX UTC chopmar. Bpems Bcerga B UTC.

MprMepbl AeKoAMpoBaHus 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 ulnt32

UTCTimestamp YYYYMMDD- 20080812-18:23:54.213 |20080812182354123 ulnt64
HH:MM:SS.sss

3.3. BocctaHOoBneHue nponyLweHHbIX AaHHbIX

[NaHHble Bo Bcex UDP-noTokax pacnpocTpaHsaTes B AByX ak3emnasapax (A n B) Ha aByx pasHbix multicast-agpecax. KnmeHTy pekomeHay-
eTcsA obpabarbiBaTb 06a NOTOKa B BUAY HerapaHTMpoBaHHOCTU focTaskn UDP-nakeTos.

MOXET CNYUnTLCS Tak, YTo ByayT YTepsiHbl NakeTbl U3 060MX NMOTOKOB, B 3TOM C/lyyae HY)XXHO BOCMO/b30BaThLCA NPOLIEAYPOit BOCCTAHOB/E-
HUS JaHHbIX.

MOHSATh, UTO COOBLLEHME YTEPSIHO MOXHO MO NPOMyCckam B NOPsAKOBbLIX HOMepax coobLueHwii 34-MsgSeqNum vam no nponyckam B HOMepax
MHKpEeMeHTa/IbHbIX 06HOBNEeHN 83-RptSeq. STO 03HAYAET, UTO PbIHOYHbLIE aHHbIE 6O/bLIe He [LOCTOBEPHbI W KIMEHT MOosyyaeT X He B
nosiHoM o6beme. Heo6xoaymo BOCMO/b30BaTLCS NPOLEAYPOli BOCCTAHOB/EHNS.

Fast Gate npefjocTaBNseT HECKOMbKO MEXAHW3MOB [/l BOCCTAHOB/IEHUS AaHHbIX. PEKOMeHAyeTcs B NEPBYt0 o4epesb UCMo/b30BaTh NoTo-
K1 Recovery. BoccTaHoBneHust npu nomoluy TCP-coeanHeHus 6onee Mef1eHHbIi NpoLecc, Npy KOTOPOM paspeLLeHo 3anpalumnBarb orpa-
HUYEHHOE KONMYEeCTBO COOBLLEHUIA, UM PeKOMEeH/YeTcsl NoMb30BaTLCSA B UCK/TIOUMTENbHBIX Cy4Yasix, Koraa Apyrve CpescTsa no Kakum-1m6o
NpUyMHaM HELOCTYMHbI.

3.3.1. BoccTaHOoBN€eHMe nponyLleHHbIX AaHHbIX U3 noTokoB Recovery (UDP)

BoccTtaHoBneHne nponyLeHHbIX faHHbIX 13 [ToTOKOB Recovery MOXeT 6bITb MCNOMb30BaHO AJ151 NONYyYEHUS 60/bLLIOTO 06bEMa NOTEPAHHBLIX
[OaHHbIX 1 ANA NOAKMYeHNs nocne ctapTa Topros. B notokax Recovery yepes hvKCMpPOBaHHbI MHTepBas BpEMEHW PacnpoCTpaHsoTCA
CHANLLOTbI PbIHOYHBIX AaHHbIX. B kaxxaom coobuieHnn Market Data - Snapshot/Full Refresh (W) Tar 369-LastMsgSeqNumProcessed cooT-
BeTCcTBYeT Tary 34-MsgSeqNum nocnegHero coobleHns Market Data - Incremental Refresh (X) B cooTBeTCTBYOLLEM NOTOKE, BK/IHOYEHHOIO
B [laHHbIA CH3MLLIOT, @ HOMEP 0GHOB/IEHMSI K&XA0T0 MHCTPYMEHTA, coaepxaluuniics B Tare 83-RptSeq coobuyeHusi Market Data - Snapshot/
Full Refresh (W), cooTBeTCTBYET HOMEPY MHKPEMEHTA/ILHOTO 06HOBMEHUS, CoAepXallerocs B Tare 83-RptSeq cootseTcTBytolero MDEnNtry
nocnegHero coo6ueHusi Market Data - Incremental Refresh (X), Bk1toueHHOro B faHHblii CHAMWOT. Takum 06pa3om, No Nponycky B nocre-
posatenibHoCcTU 34-MsgSeqNum MOXHO onpeaenuTb Npoun3oLLeaLlyto noTepro AaHHbIX, a Nno Nponycky B nocnegosarensHocTax 83-RptSeq
onpeaenunTb, No KakMM UMEHHO MHCTPYMEHTaM JaHHble NPOonyLLeHbI.

[JlaHHble N0 NHCTPYMEHTY B KaHaule MHKpeMeHTas IbHbIX 0GHOBNEHWIA CedyeT cunTaTh akTyaslbHbIMK C TOTO MOMEHTa, Kak HomMep 06HOB/e-
HWS 3TOrO UHCTPYMeEHTa B Tare 83-RptSeq cooblueHns Market Data - Incremental Refresh (X) cTaHeT 60/1bLUe 3TOro HomMepa B aHa/10rM4YHOM
Tare coobueHns Market Data - Snapshot/Full Refresh (W) ans atoro MHCTpymeHTa.

Takke AaHHble N0 MHCTPYMEHTY B KaHasle MHKPEMEHTaUTbHbIX 0OGHOB/IEHUI MOXHO CHMTATb aKkTyaslbHbIMV C TOTO MOMEHTA, KakK MOpPSAKOBbIi
HomMep coobuieHns Market Data - Incremental Refresh (X) ctaHeT 6onblie 3HaveHus Tara 369-LastMsgSegNumProcessed coobuyeHus
Market Data - Snapshot/Full Refresh (W) no aTomy UHCTPYMEHTY.

HyMepaums coo6LLEeHMIA B KaXKAO0M LIMK/1e OTNPABKM CHIMLIOTOB HaumMHaeTcs ¢ 1. M03ToMy BCe CHAMLLOThI C/IeAyeT CUATATb NOJTyYEeHHbIMY,
Korfa NpuxoAuT COOBLLEHNE C NOPSAKOBLIM HOMEPOM 1, KOTOPOE OTHOCUTCS K ClIefyIOLLEMY LIKITY.

Ecnu B coobuieHnn otcyTeTByeT Tar 893-LastFragment, TO 3TO 03HAYaET, YTO CHAMLWOT MO UHCTPYMEHTY NepefaH B BUAE O4HOro coobLLe-
Hus. NHaue Tar 893-LastFragment, 3anofIHEHHBI 3HaYeHVEM ‘1, oTMeYaeT nocsieaHee coobLeHMe B CHIMNWOTE N0 AaHHOMY UHCTPYMEHTY.
[M03TOMY CH3MLWIOT NO MHCTPYMEHTY C/eAyeT cumTaTb NOMNYyYEHHbIM, KOrga nosyvyeHo coobleHne ¢ 893-LastFragment = ‘1.

[Moka MAET NonyyeHne CHIMWOoTA, KNWEHT A0/KEH HaKanMBaTb COO6LLI|eHI/IH N3 KaHaa NHKpeMeHTasIbHbIX 06HOBEHNIA, YTOObI NPUMEHNTb
nx nocne nony4vyeHusA CHanwora.

[MocnepoBarenbHOCThL LWaros nNpy BOCCTAHOB/IEHMM COOTBETCTBYET Liaram 4—7, npusefeHHbIM B pasgen 2.1.

Mocne BOCCTAHOB/EHNs MPOMYLLEHHBIX COOBLUEHWIA KTMEHTY CrefyeT NpekpaTuThb ClyLwaTb NOTOK Recovery, 4To6bl He NeperpyXarb CBO
CeTeBYH UHPACTPYKTYPY.

3.3.2. BoccTtaHoBMeHUe nponyueHHbIX AaHHbIX no TCP-coeanHeHU10

BoccTaHoBneHue aaHHbIX, NPonyLUeHHbIX B OCHOBHBIX (Incremental) notokax: Indexes, Trades n ORDERS-LOG (NOTOK aHOHUMHbIX 3a51BOK
1 CAEN0K) MOXHO BbINOMHUTB, 3anpocuB ux no TCP-coeanHeHunto. [JaHHbli cnocob BOCCTAHOBNEHUS He ABNSETCS BbICOKONPOM3BOANTE b-
HbIM, 1 €ro cnefyeT NCMOoMb30BaTb TOMLKO B KpaliHeM crlyyae 1 TOMbKO 151 3anpoca HeG0/bLIOro KONMYecTBa NPOMyLLEHHbIX COOBLLEHNA.
KonnuectBo coobLueHuii, KOTOPoe MOXET ObITb 3anNpOLLEHO KMEHTOM 3a OfHO NoAKIo4eHne, pasHo 1000.
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[lns 3anpoca NponyLLEHHbIX AaHHbIX KNMEHT LO/MKEH BbINOMHUTL CNefyrolimne feicTBrs:
1. YctaHoBuTb TCP-coenmHeHune ¢ cepeepom MOEX Market Data Multicast.
2. OTnpaBuTb cepeepy FIX-cooblieHre Logon(A). B cnyyae ycneliHoli aBTopusaumm, cepeep oTBeTuT FAST-coobuieHrem Logon(A).
3. OtnpaBuTb cepBepy FIX-coobuieHne Market Data Request (V), B KOTOPOM HEOBXOAMMO yKa3aTb:
a. fmanasoH NopsiAKOBbIX HOMEPOB 3anpallurBaemMbix coobLeHnin — B Tarax 1182-ApplBeginSeqNo n 1183-ApplEndSegNo.

Ecnu 3anpoc MOXeT 6biTb 06pa6oTaH, cepBep OTNPAaB/SET KIVEHTY 3anpolleHHble FAST coo6LeHUs ¢ NopsiaKOBLIMU HOMepamu, nog,
KOTOPbLIMU 3TV COOBLLEHNSI U3HAYATILHO GbINIM ONYGIMKOBAHbI B COOTBETCTBYHOLLEM [MOTOKE.

Ecnu 3anpoc He MOXeT 6bITb 06paboTaH, KNneHTy oTnpasnseTca FAST-coobleHne Logout (5) ¢ onMcaHvem NpuymnHbl OTKasa.
Mocne oTrnpaBkn OTBETa CepBEp 3aKPbIBAET COEANHEHME.

CepBep 06pabaTbiBaeT TO/IbKO NepBblii 3aNpoc OT KIUeHTa. ECnu KNMeHT nockblnaeT 6oniee OAHOMO 3anpoca, BTOPOil U nocnegyolme
UrHOPUPYHOTCSI.

Ecnv B TeyeHne 1 cekyH/bl OT KNWEHTa He MOCTYMNaeT HUKaKoro 3anpoca, T0 CepBep 3aKpbiBAET COeAVHEHNE.

3.4. Copoc HOMepoOB COOOLEeHNA

ExecyTo4HO npoucxoaut ouncTka Fast Gate oT COOGLLEHWI TOProBOi ceccun npeaplayLiero AHA U c6poc HoMepoB Coo6LLeHwiA. Mocne
cbpoca HoMepoB B NOTOKax (incr) TpaHcnmpyetcsa coobleHne Sequence Reset ¢ HoBbIM HomepoM B none NewSegNo. Mpu nonyyeHun
cooblLLeHns Sequence Reset KIMEHT AO/MKEH YCTaHOBUTL HOMEpP coo6LLeHuiA B 3HaveHne NewSeqNo 1 cbpocuTb Homepa RptSeq.

[ns Fast Gate ycTaHOB/NEHbI CefytoLyie TEXHONOMMYecke nepepbIBbl, MOC/E 3aBepLUeHNs KOTOPbIX NPOMCXOANT COPOC HOMEPOB CO06-
LWEeHNIA:

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

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

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

* TecToBas cucTema CpoYHOro pbiHka - ¢ 00:00 MSK no 04:40 MSK;

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

Bo Bcex OCHOBHbIX NoTokax (incr), kpome notoka FO-TRADES, npoucxoanT c6poc HoMepa coobLyeHUiA B 3HaYeHe 1 n cbpoc Homepa
RptSeq B 3HaueHue 1. B ocHoBHOM notoke (incr) FO-TRADES npovcxoanT cbpoc Homepa coobLLeHwii B 3HaueHne N 6onbluee nnm paBHoe
1 1 c6poc Homepa RptSeq B 3HaueHve 6osbLuee UM paBHOE 1, Npu 3TOM TpaHC/IMPYEeTCs Napa coobLeHunii Sequence Reset:

Bo Bcex OCHOBHbIX moTokax (incr), kpome notoka FO-TRADES npoucxogut c6poc Homepa coobLyeHuii B 3HaYeHne 1 n cbpoc Homepa
RptSeq B 3HaueHne 1. B ocHoBHOM notoke (incr) FO-TRADES nponcxognT c6poc Homepa coobLeHunii B 3HaveHne N 6onbLuee nnn paBHoe
1 n c6poc HoMepa RptSeq B 3HaueHVe Gonbluee UK paBHoe 1, Npu 3TOM TpaHCUpyeTcs napa coobLeHnii Sequence Reset:

» Sequence Reset: MsgSegqNum=N NewSeqNo[36]=1
» Sequence Reset: MsgSeqNum=N NewSeqNo[36]=N

Mocne TpaHcnaumm aTnx coobeHnii B TCP Recovery goctynHbl FAST coobLeHunsi ¢ Homepamu oT 1 Ao N-1 BkounTenbHo, cogepxative
CAEeNKV Npeabiayliei BeuepHeli fOMNOTHATENbHON TOProBoi ceccun. HavanbHblii HOMep RptSeq KIMEHT MOXET NOMyunuTb OAHUM U3 ABYX
cnocobos:

* BbIMOJIHMB 3anpoc 1 06paboTky coobLleHnii c Homepamu oT 1 go N-1 u3 cepsuca TCP Recovery;

* BbIMOSIHNB NMoAKNoYeHne K notoky Recovery (UDP) B cootBeTcTBUM C pasgenom "3.3.1. BoccTaHOBAEHME MPONYLLEHHbIX AaHHbIX U3
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.

25



Cneuudukauus npotokona FAST

20.04.2023

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'- gHeBHasn ceccus
e '3'- yTpeHHAs ceccus
» '5'- BeuepHsa ceccus
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' - Ceccust N0 UHCTPYMEHTY OTKpbITa. MOXHO CTaBUThL 1 yAaAThL 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' - 3aBepLUeH ayKLMOH OTKPLITUS MO MHCTPYMEHTY. Henb3s cTaBuTb U
yAaAaTb 3asBKV M0 3TOMY UHCTPYMEHTY.
e '122' - Ceccus No MHCTPYMEHTY NpuoCTaHoB/eHa, Henb3sa cTaBuTh 3asB-
KW, HO MOXHO YAa/1ATb N0 3TOMY MHCTPYMEHTY
711 NoUnderlyings N =1
=> 311 UnderlyingSymbol N Bo3MOXHble 3HaUeHWs Nons:

e [1ns hbloUEpCOB 1 KasieHAAPHbIX CNPeoB TPaHCIMpYeTCs Ko, 6a30Boro
aKTVBa;

 [lns ONUMOHOB Ha (hbloYepChbl TPAHCIMPYETCs Kof dblouepca;

¢ [1ns onumMoHOB Ha akuun TpaHcampyetca kog SECCODE u3 wnw3a ASTS
AN nofyyYeHns MapkeT fatbl no akuuu. Cnegyet paccmarpusarb KOMOu-
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Tag Mone Hanuune OnucaHvne
Haumio SECCODE + SECBOARD Kak 0TAe/bHbI MIHCTPYMEHT C OTAeNb-
HbIMU KOTMPOBKaMK 1 Tabmuammn cesiok 1 3asiBOK.
=>20045 |UnderlyingBoard N NpeHTndomkatop pexuma Topros SECBOARD u3 wiio3a ASTS:

e ONA (PbOYEPCOB U KasleHJapHbIX CrpefoB TPaHC/NPYETCA 3HaveHue
nullValue;

* 719 OMUMOHOB Ha hblouepchbl TpaHcmpyeTcs 3HadeHne nullValue;

e [15 ONUVOHOB Ha aKLuWu TpaHC/IMpyeTcs UaeHTudmKaTop pexvma Top-
roB SECBOARD wu3 wnto3a ASTS. CneflyeT paccmarpuBaTtb KOMbrHa-
umio SECCODE + SECBOARD kak 0Tfe/NbHbI IHCTPYMEHT C OTAE/bHbI-
MW KOTMPOBKaMu 1 Tabnnuamu CAenok 1 3asBoK.

=>309 |UnderlyingSecuritylD MpaeHTndmkaTop dbo4epCcHOro MHCTPYMEHTA.

=> 2620 |UnderlyingFuturelD N MpeHTndomkaTop onuMoHHoM cepun option_series_id. TpaHcnupyetcs
TOMbKO [/151 OMNLMOHOB.

1141 NoMDFeedTypes N* KonnyecTtso noBTopstowmnxcs 6/10K0B.

=>1022 |MDFeedType N Tun uaa.

=>264 MarketDepth N [ny6rHa arpernpoBaHHON TabnuLbl KOTUPOBOK.

=>1021 |MDBookType N Tvn arpermpoBaHHoOl TabnnLbl KOTUPOBOK:
¢ '1'- Top of Book
¢ '2'- Price Depth

555 NoLegs N =2

=>600 |LegSymbol N Onucare/ib UHCTPYMEHTA, BXOAALLETO B CBA3KY.

=>602 |LegSecuritylD N YHUKa/IbHbIN KO, UHCTPYMEHTA, BXOAALLErO B CBA3KY.

=>623 |LegRatioQty N KoatpbcpumeHT konuyectsa. Cmbicn nons LegRatioQty coctouT B ykasa-

HMW KO/IMYECTBa 1 HanpasfeHNs UHCTPYMEHTA, BXOAALLETO B CBA3KY: eC/un

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

TEM e Hanpas/ieHUeM, C Kakum U 3asBka no cesAske, ecim LegRatioQty

< 0 — c NpoTBONONOXKHBLIM. ABCOMIOTHOE 3HaveHne LegRatioQty onpeae-

naet koahMLMEHT, Ha KOTOPbI YMHOXAETCH KONIMYECTBO eAVHUL, HCTPY-

MEHTa-CBA3KN B 3as1BKe [/19 NOJTyYeHNs KONMYecTsa eAnHNL, MHCTPYMeHTa

LegSymbol.

455 SecurityAltID* N CVIMBOJIbHbIN KO, UHCTPYMEHTA.
456 SecurityAltIDSource* N Knacc gns SecurityAltID (455):
« '8 - Exchange Symbol
* '4'-ISIN number
864 NoEvents N e '1'- ans dbtoyepcos
e '2'- AN onuuoHos
=>865 EventType N EventType=7. [lata OKOH4YaHWsA obpalleHns NUHCTPYMEeHTa.
=>866 EventDate
=>1145 |EventTime
=>865 EventType N EventType=101. Jata OKOHYaHUSA SKCNMpaLu NHCTPYMEHTA.
=>866 EventDate
=>1145 |EventTime
541 MaturityDate N [arta ncnosHeHusa MHCTpyMeHTa. ToNbKo A/18 (hblovepcoB.
1079 MaturityTime Mone MaturityDate cogepxuvT ToNbKO gaty 1 none MaturityTime Bcerga co-
OEPXUT Bpemsi paBHOE Hayasly CyTOK.
870 NolnstrAttrib N =3
=>871 |InstrAttribType N =203
=>872 |InstrAttribValue N Tun nHcTpymeHTa no SWIFT.
=>871 |InstrAttribType N =204
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Tag Mone Hanuune OnucaHvne
=> 872 InstrAttribValue N [ocyaapCcTBEHHbIV pervcTpauyoHHbIR HoMep.
=>871 |InstrAttribType N =200
=> 872 InstrAttribValue N O6wWuii 06LEM LiEHHBIX ByMar, BbIMyLLEHHbIX 3MUTEHTOM, B LUTYKaX.
202 StrikePrice N LleHa cTpaiika Ans ONuyOHOB.
20005 QuotationList N KoTMpOBasIbHbI CMINCOK.
879 UnderlyingQty N HoMuHasibHasi CTOMMOCTb MHCTPYMEHTA.
318 UnderlyingCurrency N Kog, Bas1toTbl HOMUHAIBHOM CTOMMOCTY MHCTPYMEHTA.
20008 Flags* N Mone siBNsieTcA 6UTOBOI MaCKOM.
Mone MOXeT NpUHMMATL Criefytolme 3HaYeHns 419 PbIYEPCOB U KasleH-
[apHbIX cnpesos:
e '0Ox1' - MNMpu3Hak TOProBAv B AOMNOSHUATENbHYIO TOPTOBYO CECCUIO (Beuep-
HIOKO/Y TPEHHIOI0)
¢ '0x10' - Npr3HaK aHOHUMHOW TOProBAN
* '0x20' - MNpuW3HaK HeaHOHUMHOI TOProBn
* '0x40' - MNpur3HaK TOProB/IN B OCHOBHYH CECCUI0
¢ '0x100' - Mpu3HaK UHCTPYMEHTA-CBA3KMN
* '0x40000' - NMpu3Hak KonnaTepasibHOro UHCTPYMEHTa
« '0x80000' - icnonHeHne B BEYEPHUIA UM MPOMEXYTOUHbIN KNNPUHT:
e '0' - BEUEPHUIA KITMPUHT
* '1' - NPOMEXYTOUHBIA KNMPUHT
Mone MOXeT NpMHMMAaTL CreytoLime 3Ha4YeHUs 415 OMNLMOHOB:
e '0x1' - MNpu3HaK Toprosv B AOMOSHATE/NLHYIO TOProBYyO CECCUIO (Bevep-
HIOI/YTPEHHIOI0)
+ '0x10' - Mpun3HaK aHOHNMHOI TOProB/IN
¢ '0x20' - Mpr3HaK HeaHOHWMHO TOProBAN
¢ '0Ox40' - Mpu3HaK TOProesiv B OCHOBHYO CECCUI0
20040 MinPricelncrementAmountCurr N CTOMMOCTb MUHUMAJIBHOTO Lara LeHbl, BbipaXKeHHas B BaUtOTE.
B coo6ueHusix B notoke SPOT-INFO B none TpaHcnmpyetcs 'nullValue'.
20041 SettIPriceOpen N PacueTHas ueHa Ha Havas10 ceccum.
B coobuieHusx B notoke SPOT-INFO B none TpaHcnupyetcs 'nullValue'.
1197 ValuationMethod N Cnoco6 MapXxunpoBaHns onuuoHa:
« "FUT" - mapxupyemsiit (futures-style mark-to-market)
* "EQTY" - npemunanbHbIin (equity-style)
1190 RiskFreeRate N BespuckoBas npoLeHTHaa ctaska.
20042 FixedSpotDiscount N CyMMa [AMCKOHTUPOBAHHbIX 3HAYEeHN A 0GBABMNEHHbIX JEHEXHbIX MOTOKOB.
20043 ProjectedSpotDiscount N CyMMa AMCKOHTUPOBAHHBIX 3HAYEHWIA MPOrHO3HbIX AEHEXHbIX MOTOKOB.
120 SettICurrency N BantoTa pacyeTos.
20044 NegativePrices N [Mpu3Hak orpaHNyYeHns oTpULLATE bHbIX LieH::
¢ 0 - LieHbl dbloyepcoB, LieHOBbIE rpaHnLbl U CTPaiiky ONLMOHOB OrpaHu-
YeHbl MOSTOXUTENIbHLIMU 3HAYEHNSAMMU;
* 1 - LleHbl thblouepcoBs, LeHOBbIE rPaHuULbl 1 CTPalik1 ONLMOHOB He orpa-
HUYEHbI.
1266 DerivativeContractMultiplier N KoathdmmeHT, ykasbiBalowmii Ha 06bEM 6a30BOr0 akTMBa B KOTMPOBKE

KOHTpakTa 1 cTpaiikax OnuMoHHOI cepun. TpaHCMpyeTcs TONbKO ANs on-
LIMOHOB.

CumBon ™' - Npu3HaK oTIMumns oT ctaHgapTHoro FIX npotokona.
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Ta6n. 1. Kogbl cerMeHTOB pbiHKa MOCKOBCKOIi GUpXU
Kopa 6upxu Kop cermeH- CFl kog | Tun cBA3KKN OnucaHue
Ta pbIHKa
MOEX D FXXXSX dbroyepcsl:
FFEXCSX ¢ 'FXXXSX' - HeonpegeneHHblii TWN  (ObHOYEPCHOrO  KOHTpaKTa
(Standardized Unknown Future, Unknown delivery)
FCXCSX
¢ 'FFXCSX' - pacueTHblii (oblouepc Ha OOHA0BOW U AEHEXHOW CeKumsix
FXXCSX pbiHka (Standardized Financial Future, Cash delivery)
FEXPSX + 'FCXCSX' - pacueTHblii (btouepc Ha ToBapHOi 1 NAMEX CeKuusix pbiHKa
(Standardized Commodity Future, Cash delivery)
FCXPSX
¢ 'FXXCSX' - pacueTHblli (hblouyepc B WHbIX cnyvasx (Standardized
FXXPSX Unknown Future, Cash delivery)
JFTXCC ¢ 'FFXPSX' - nocTaBoOYHbI (hbHUEPCHbIV KOHTPAKT Ha (hOHA0BOW U AEHEX-
Hoi1 cekuusix pbiHka (Standardized Financial Future, Physical delivery)
* 'FCXPSX' - noCTaBOYHbI iblo4epCHBI KOHTPAKT Ha ToBapHoii 1 NAMEX
cekumax poiHka (Standardized Commodity Future, Physical delivery)
¢ 'FXXPSX' - nocTtaBoYHbIi (PblOYEPCHbIi KOHTPaKT B WHbIX Cryvasx
(Standardized Unknown Future, Physical delivery)
¢ 'JFTXCC' - OfHOAHEBHBIN (hbHOUEPCHbI KOHTPaKT C aBTONPOJIoHraumei
(Contract for difference, Cash Settled)
MOEX D FMXXSX MLEG KanenpgapHole cnpegpl
MOEX D OCAFPS OnuMOoHbI:
OPAFPS ¢ 'OCAFPS' - amepuKaHCK1il nocTaBouHbIi onuuoH Call Ha dhblouepc
OCESCS » 'OPAFPS' - amepuKaHCcKuii MOCTaBOYHbIM ONUMOH Put Ha dblouepc
OPESCS * 'OCESCS' - eBponelicknii pacyéTHbIli onumoH Call Ha akumio
« 'OPESCS' - eBponeiicknii pac4éTHbIii onumoH Put Ha akuumio
MOEX | MHAekcbl
MOEX SBOARD ESXXXX MOEX Board, Akuun
MOEX SBOARDC ESXXXX MOEX Board, Akuuu
MOEX SBOARDB ESXXXX MOEX Board, O6nurayum
MOEX SKRIN HosocTtu - SKRIN
Ta6n. 2. Koabl cermeHTOB pbiHKa ToBapHoii 6upxu ETS
Kopa 6upxu Kop cermeH- CFl kog | Tun cBA3KKN OnucaHue
Ta pbIHKa
ETSC SAG_CLS ESXXXX Knaccmuyeckunii pbIHOK, CENbX03NPoayKLns
ETSC SAG_CLSN ESXXXX Knaccuueckuii pbIHOK, Cenbxo3npoaykums (6e3 Hanora Ha [o6aBfeHHYH
CTOMMOCTb)
ETSC SOL_CLS ESXXXX Cekuns Toproe/im HedTenpoaykramu
ETSC SOL_CLSN ESXXXX Cekupns ToproBnu Hedptenpogyktamm (6e3 Hasora Ha f06aBEHHY CTOU-
MOCTb)
ETSC SMT_CLS ESXXXX CekKuuns Toprosiv metasifiamm
ETSC SAG_AA ESXXXX Cenbxo3npoayKumus
ETSC SMT_AA ESXXXX [MpombiLLIeHHbIE TOBApPbI

Ta6n. 3. flekogupoBaHue cumBosoB u3 nonsa CFICode

Cumson 1 Cumson Cumson 3 Cumson 4 ba- Cumson 5 Cumson 6 CtaH-
Kateropus 2 'pynna Cnoco6 uc- 30Bblii aKTUB MocTtaBka Aapt/HectaHaapt
NOSIHEHUSA
O=onunoH C=Call P=Put |A=AwmepukaH- |S=akums F=dhblouepc P=MocTtaBouHblii | S=CTaHgapTHble ycnoBus (gara
cknun  E=EBpo- C=PacueTHbli noraweHus, LeHa WCNOHEeHUs,
nencknx pa3mep KOHTpaKTa)
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4.3.2. Security Status (f)

Co06LLEeHMe TPAHCIMPYETCS NPU U3MEHEHWW CTaTyca, IMMUTOB LieHbl UMK pa3mepa rapaHTuiiHOro o6ecneyeHns y MHCTpPYMeHTa.

Tag ‘ Mone Hanuuune OnucaHvne
<Standard Message Header> Y Tun coobLyexuns 'f'
48 Securityld C YHUKabHbI/ YUCNOBOI KO, MHCTPYMEHTA.
22 SecurityldSource C '8' - Exchange Symbol
55 Symbol N Onucaresnib UHCTPYMEHTA.
326 Security TradingStatus* N CoCTOSIHME TOProB/N MO MHCTPYMEHTY:
» '21' - Ceccust N0 MHCTPYMEHTY Ha3HayeHa. Henb3sA cTaBuThb 3adBKW, HO MOXHO yaa-
NATb MO 3TOMY UHCTPYMEHTY.
* '17' - Ceccus N0 MHCTPYMEHTY OTKpbITa. MOXHO CTaBUTb N yAaniAaTh 3asABKM M0 3TOMY
WNHCTPYMEHTY.
» '2'-TlprocTaHoBKa TOProB Mo BCEM MHCTPYMeHTaM. He/b3s CTaBUTh 3adBKW, HO MOX-
HO yfansitb.
» '18' - Ceccusl N0 UHCTPYMEHTY 3aBeplieHa. Henb3a cTaBuTb U yAansATb 3as8BKU M0
3TOMY MHCTPYMEHTY.
* '119' - CtapToBau! ayKLUWOH OTKPLITUA MO MHCTPYMEHTY. MOXHO CTaBuTb U yaanaTb
3asBK/ M0 3TOMY MHCTPYMEHTY.
* '121' - 3aBepllUeH ayKLUMOH OTKPbITUA N0 MHCTPYMEHTY. Henb3s CTaBuTb U yaansaTe
3a8BK/ MO 3TOMY MHCTPYMEHTY.
» '122'- Ceccuisl MO MHCTPYMEHTY NMpuocTaHoBieHa. Henb3s cTaBuTb 3asiBKU, HO MOXXHO
yaanaTb N0 3TOMY UHCTPYMEHTY.
1148 | LowLimitPx* HWXHWIA NUMAT LieHbl. ToNbKO AN (hbloYepcoB 1 KasleHAApHbIX CNpesoB.
1149 | HighLimitPx* BepxHuiA NUMUT LieHbI. TONbKO 4151 (ObOYEPCOB U Ka/leH4apHbIX CNPeaoB.
20002 |InitialIMarginOnBuy* * dbbloyepchbl - rapaHTUiiHOEe obecneyeHre nokynarens
* ONUMOHBbI - 6a30BOE rapaHTUiiHOe obecneyeHne Nog NoKynky MapXxupyemoro onu-
OHa
20000 |InitialIMarginOnSell* N  dbbtouepchbl - rapaHTuitHOe obecneyeHne npogasLia
* OMUUOHbI - 6Ga30BOE rapaHTUiiHoe obecrneyeHne nog OAHY HEMOKPbITYH NO3ULUI0
nognucunka
20001 |InitialIMarginSyntetic* N Ba3oBoe rapaHTuiiHoe obecrneyeHne nog of4Hy NOKPLITYHO NO3MLMI0 nognucunka (pyo).
TonbKo AN15 ONUMOHOB.

4.3.3. Trading Session Status (h)

Co06LLeHNe TPaHC/IMPYETCA B HAYAU1E U KOHLLE TOPrOBbIX CECCUI N MPOMEXYTOUHOTO K/IMPUHTA.

Tag ‘ Mone Hanunuue OnucaHve
<Standard Message Header> Y Twn coobLuenmns 'h'
336 TradingSessionld Y Twn TOprosoli ceccuu:
e '1'- nHeBHasa ceccus
¢ '3'- yTpeHHsaa ceccusa
« '5'- BeyepHasa ceccus
5842 ExchangeTradingSessionID* N M peHTudhmkaTop ToproBoii ceccuu.
340 TradSesStatus Y CocCTOsiHME TOProBoli Ceccun:
* '4' - ceccus HasHayeHa
e '2'- ceccus OTKpbITa
* 'l' - ceccus npuocTaHoB/IeHa
* '3'- ceccus 3aBepLueHa
1368 TradSesEvent N Co6bITVS TOProBOiA ceccum:
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Tag Mone Hanuuue Onucaxve
* '0'- BO306HOBNEHNE TOPrOB NOC/IE MPOMEXYTOUYHOIO K/IMPUHIa UK Mo-
C/le HOYHOTO TEXHOJIOTMYECKOTo nepepbisa
e 'l' - OTKpbLITUE N 3aKPbITME CECCUU
« '3' - U3MeHeHVe cTaTyca ceccum
1301 Marketld N* MIC 6upxw:
* 'MOEX' - Moscow Exchange
« 'ETSC' - ETS Eurasian Trading System Commodity Exchange
1300 MarketSegmentld N* CerMeHT pblHKa:
* 'D' - dobtoyepchbl, kKaneHgapHble cnpegpl, OnUUOHbI
e 'S* - UeHHble 6ymaru, obnuralum, ToBapbl
342 TradSesOpenTime N [ata v Bpemsi Hayana ToproBoi ceccun.
344 TradSesCloseTime N [ata 1 Bpems 3aBepLLEHUSI TOPrOBOI ceccuw.
5840 TradSesIntermClearingStartTime* N Bpemsi Hauasia MPOMEXYTOUHOIO K/IMpUHTa.
5841 TradSesIntermClearingEndTime* N Bpems OKOHYaHUSA NPOMEXYTOUHOTO K/IMPUHTa

CvMBOA *' - NpU3HaK 0T/IM4KA OT cTaHgapTHoro FIX npotokona.

4.3.4. Security Definition Update Report (BP)

BonatuibHOCTb 1 TeopeTunyeckune LeHbl ONUnoHOB.

Tag ‘ Mone Hanuuue OnucaHve
<Standard Message Header> Y Tun coobLiexuns 'BP'
48 Securityld YHUKasbHbI/ YNCOBOW KO, MHCTPYMEHTA.
22 SecurityldSource C '8' - Exchange Symbol
5678 Volatility* N BonaTtuibHOCTb OnuuoHa.
20006 TheorPrice* N TeopeTuyeckas LeHa onuuoHa.
20007 TheorPriceLimit* N TeopeTnyeckas LeHa onuuoHa ¢ y4eTom SIMMUTOB.

CumBon *' - Npu3HaK oTIMuns OT cTaHdapTHoro FIX npotokona.

4.3.5. News (B)

CoobLeHns agMmHcTpaTopa Toproeoi cuctemsl SPECTRA. HosocT CKPUH.

Tag ‘ Mone Hanunuue OnucaHue

<Standard Message Header> Y Tun coobueHus 'B'

893 LastFragment N MHAvKaTop, NoKasbIBatoLLWiA, ABNSETCA M COOOLLEHIEe NOCefHUM B ce-
pvn COOGLLEHWNIA, CCHOPMMPOBAHHLIX MO HOBOCTU C UAEHTUUKATOPOM
NewsID.
JonycTUMble 3HAYEHUA:
« 0 — He nocnegHee coobLueHne
* 1 - nocnegHee coobLLeHNe
Mone onunoHanbHoe, NPU OTCYTCTBUW MONSI B COOGLLEHNN cYnTaeTcs,
YTO MakKeT ¢ CoobLLEeHeM He 6bla hparMeHTUPOBaH.

1472 NewsID N YHUKaNbHbIN NAEHTUMKATOP HOBOCTH.

42 OrigTime N [lata n Bpemsi HOBOCTMW.

1474 LanguageCode N FA3bIK COOOLLEHUS.

61 Urgency N Mpu3HaK CPOYHOCTU COOBLLEHNS.

148 Headline Y TekCT 3arofioBka Coo6LLEeHMS.

33 NoLinesOfText Y =1

=>58 Text Y TekcT coobueHusn. FAST gate nepegaet cTpoky B UTF-8 KogupoBke.

1301 Marketld N MIC 6upxn:
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Tag Mone Hanuuue Onucaxve
¢ 'MOEX' - Moscow Exchange
e 'ETSC' - ETS Eurasian Trading System Commodity Exchange
1300 MarketSegmentld N CerMeHT pblHKa:

e 'F' - dobtouepcobl

e 'SKRIN'

4.3.6. Market Data Request (V)

FIX-coobLueHve A 3anpoca NponyLLeHHbIX AaHHbIX B ceccun k cepeucy TCP Recovery.

Tag Mone Hanuuue OnucaHve

8 BeginString Y [onycTtumblie 3HaYeHus:
* FIX.4.4
* FIXT.1.1

9 BodyLength Y [nnHa coobLenus.

35 MsgType Y V"

262 MDRegld Y MaeHTudmkaTop 3anpoca.

1182 ApplBegSegqNum N MopsaKoBbI HOMep NEPBOro 3anpalinBaemMoro CoO6LLEHMS.

1183 ApplEndSegNum N MopsigkoBbIl HOoMep nocnegHero 3anpatumsaemMoro €006-
LLEeHNS. Ecnm 3anpoc Ha 0fHO cooblLueHne, TO
ApplBegSeqNum(1182)=ApplEndSegNum(1183). Ecnu 3anpoc Ha Bce
coobLeHnss (Ho He 605ee  MakCUMasbHOTO 4JMcia  nepecbinae-
MbIX COOOLLEHWIT) noc/ne onpefeneHHOro Homepa CoOOLEeHNsi, TO
ApplEndSeqNum(1183)=0(6eCKOHEYHOCTb).

10 CheckSum Y KoHTponbHas cymma.

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

CHanLoT ¢ JaHHbIMU.
Tag ‘ Mone Hannuue OnucaHve

<Standard Message Header> Y Tvn coobuennst ‘W'

893 LastFragment N MHavkaTop, nokasbiBalowuii, ABNSAETCSA NN COOBLLEHNE NOCNELHNM B Ce-
pvK coobLLeHNiA, CCHOPMUPOBAHHBIX MO JAHHOMY UHCTPYMEHTY.
[Jonyctumble 3Ha4YeHns:
* 0 — He nocnefHee coobLueHne
* 1 - nocnegHee coobLleHne
Mone onuuoHasbHOe, NPV OTCYTCTBUW NOJA B COOBLLEHWN CUMTaeTCs,
4TO MakeT ¢ CoobLLeHNEM He Obi1 hparMeHTPOBaH.

911 TotNumReports Y KonunuecTtso coobLeHnit B cHanLwoTe, Y KoTopbix LastFragment = 1.

83 RptSeq Y Homep RptSeq nocnegHero MHKPEMeHTa/lbHOTO OGHOBMEHUS, BOLLEa-
LUEero B TEKYLLMIA CHAMLIOT PbIHOYHbLIX AaHHbIX A1 UHCTPYMEHTa.

369 LastMsgSegNumProcessed N Homep MsgSeqNum nocnegHero coobLyeHns, OTNPaBIEHHOTO B MHKpe-
MEHTa/TbHbIli KaHaUT HA MOMEHT reHepauuy TeKyLLEero CHanwoTa.

48 Securityld N YHUKasIbHbIV YNCOBOW KO, MHCTPYMEHTA.

22 SecurityldSource C '8' - Exchange Symbol

55 Symbol N Kop, UHCTpyMeHTa, HaMeHoBaHve Kypca, UMs MHAeKca.

1151 SecurityGroup N He ucnonbayercsa

268 NoMDEntries Y KonunuecTtso 3anuceit MDEnNtry, BXOAALWMX B A@HHOE COO6LLEHME.

=>20003 |MDEntryTradeType N 370 none NocbINaeTCs TONbKO B COOBLLEHUSIX HA CNOT-PbIHKE 1 3HAYEHME
nons UMeeT cneayoLmnii LabnoH:
<trade type><repo type><trade status>
Bo3moxHble 3HauYeHus ans <trade type>:
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Tag

Mone

Hanunuue

OonucaHue

e 'Q' - TpPaH3aKLMKn No KOTUPOBKaM

* 'B'- ABYXCTOPOHHME TpaH3aKuum

e 'A' - TpaH3akuun no aykumoHy

e 'I'- IPO TpaH3aKuun

Bo3MOXHbIE 3HAUYEHNs ANs <repo type>:
e ''(npoben) - 06bIYHAA onepauus

* 'R'- onepauus peno

=>269

MDEntryType

Twn 3anucu:
« '0'-Bid
e '1'- Ask

e '2'-Trade

¢ '3'-Index Value

e '4'- Opening Price

» '5'- Closing Price

¢ '6' - Settlement Price

« '7' - Trading Session High Price

.
[«

' - Trading Session Low Price

* '9'- Trading Session VWAP Price
» 'B'- Cumulative Trade Volume

¢ 'C'- Open Interest

e 'v' - O6bEM B 3asiBKax Ha NOKYMKY C y4EeTOM CUHTETUYECKON NNKBUA-
HOCTH

e 'w' - O6bEM B 3as1BKax Ha MPOAAXY C YH4ETOM CUHTETUYECKOW SIMKBUA-
HOCTM

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

* 'X' - O6bEM B 3as1BKax Ha Nokynky 6e3 yyeta CUHTETUYECKON NINKBUA-
HOCTU

* 'y' - O6GBEM B 3asiBKax Ha Npofaxy 6e3 yyeta CUHTETUYECKO NMKBUA-
HOCTM

e 'U'- Swap rate

* 'W' - LleHa ayKLMoHa OTKpbITUS

=>5842

ExchangeTradingSessionld*

MaeHTudmkaTop TOprosoii ceccuu.

=>278

MDEntryID

NaeHTudmKaTop caenku.

=>264

MarketDepth

ny6vHa pbiHKa.

=>270

MDEntryPx

3HaueHve LeHbl, Kypca, nHaekca.

=>271

MDEntrySize

O6beM, KONNYeCTBO.

=>1023

MDPriceLevel

LleHoOBOI1 ypoBeHb.

=>272

MDEntryDate

z|z|z|z|2|2|Z2

[ara nocnegHero n3mMeHeHus 3Ha4yeHns 3anuncu.

3HayeHne NULL B nosie o3HayaeT TEKyLLYO aaTy.

=>273

MDEntryTime

2

Bpema nocneaHero USMeHeHns 3HavyeHns 3anucu.

=>346

NumberOfOrders

» KonunuyecTBo 3asBOK Ha NOKynKy (15 3anncein c MDEntryType=v (Total
bid volume)*).
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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
Mone o6s3atensHo Ansa 3anucein ¢ MDEntryType=2 (Trade).
=>20017 | MDFlags* N e 'Ox1' - Mpu3Hak YUKCUHra 4151 pacyeToB B OCHOBHOM K/IMPUHTE.
* '0x100' - Mpu3sHak mKCHHra.
=>15 Currency N Kog Bantotbl.
=>10504 |OrderSide HanpaBneHHOCTb arpeccrBHOl 3as1BKU, Bbi3BaBLUEN caenky. MNepepaert-
€A TOSILKO [/11 CPOYHOTO pbIHKA. [lonycTUMble 3HAYEHUA:
« ‘1’ — 3asBKa Ha nokynky (Buy);
e ‘2’ —3agBKa Ha npogaxy (Sell).
=>20039 | MDEntrySyntheticSize C O6beM CUHTETUYECKON IMKBUAHOCTMW.
Mone o6s3atenbHO A1 3anuceil B notokax FO-BOOK-1, FO-BOOK-5,
FO-BOOK-20, FO-BOOK-50 — 06HOB/IEHNSI arpernpoBaHHOro ctakaHa.
=>10514 |IndexCrossRate N Kypc MHOCTpaHHOl BasoThl, UCMOMNb30BaHHbIV NPY pacyeTe 3HavyeHus
nHAekca.
My6nukyetca Tonbko B notoke INDEX M TOnbKO B COOGLUEHMSIX C
MDEntryType = '3' - Index Value.
=>625 TradingSessionSubID N Mepuog Topros:
e 'S'— ayKUMOH OTKPbITUSA
* 'N'— HOpMasIbHbIli Nepuog TOpros
My6nukyetcs Tonbko B notoke FO-TRADES 1 TONbKO B COOGLLEHNAX C
MDEntryType = '2' - Trade.

CumBon *' - NpU3HaK OT/IMunA OT cTaHdapTHoro FIX npotokona.

4.3.8. Market Data - Incremental Refresh (X)

OG6HOBNEHNE AaHHbIX.

Tag ‘ Mone Hanuuue OnucaxHve

<Standard Message Header> Y Tun coobueHus X'

893 LastFragment N MHgukaTop, nokasbiBatoLLuii, ABNSIETCA /M COOBLLEHME NOCefHNM B ce-
pvK coobLLeHniA, CChOPMUPOBAHHBIX MO JaHHOMY UHCTPYMEHTY.
[Jonyctumble 3Ha4YeHns:
» '0'— He mocnegHee coobLueHne
e '1'— nocnegHee coobLeHne
Mone onuuoHanbHOE, NpW OTCYTCTBUW NOMS B COOOLLEHUN cuMTaeTcs,
YTO MakKeT ¢ CoobLLEeHeM He 6bla1 parMeHTUpoBaH

268 NoMDEntries Y KonunuecTso 3anuceit MDENtry, BXoASLWMX B A@HHOE COO6LLEHME.

=>83 RptSeq Y MopsAKOBbI HOMEP UHKPEMEHTasTbHOTO OGHOB/EHNS.
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Tag

Mone

Hanunuue

OonucaHue

=>279

MDUpdateAction

Y

TWN MHKPEMEHTASIbHOTO O6HOBNEHNS:
* '0'- New
« '1'- Change

e '2'- Delete

=>20003

MDEntryTradeType

370 Nnose nochiNaeTcst TONIbKO B COOBLLEHNSIX Ha CNOT-PbIHKE 1 3HAaYeHue
nons UMeeT crefytoLmii La6boH:

<trade type><repo type><trade status>
Bo3MoxHble 3HaYeHus 4ns <trade type>:
¢ 'Q' - TpaH3aKLmMKn No KOTUPOBKaM

* 'B' - AByXCTOPOHHME TpaH3aKLuum

e 'A’ - TpaH3akuun no aykKumnoHy

e 'I'- IPO TpaH3aKuun

Bo3mOXHble 3HaYeHWs Ans <repo type>:
e ''(npoben) - 06bIYHAsA onepauus

* 'R'- onepauus peno

=>31

LastPx

MocnegHas  ueHa  cpenku.  Mcnonb3yetcs  TOMbKO,  Koraa
MDUpdateAction=2.

=>269

MDEntryType

Twn 3anucu:
« '0'- Bid
e '1'- Ask

e '2'-Trade

¢ '3'-Index Value

- Opening Price

¢ '5'- Closing Price

¢ '6' - Settlement Price

« '7' - Trading Session High Price

e '8' - Trading Session Low Price

.
]

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

e 'v' - O6bEM B 3asiBKax Ha MOKYMKY C YYETOM CUHTETUYECKOl NMKBUA-
HOCTM

* ‘W' - O6bEM B 3asBKax Ha NPOAAXY C yYETOM CUHTETUYECKOW SINKBUA-
HOCTU

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

* 'X' - O6bEM B 3as1BKax Ha NOKynky 6e3 yyeta CUHTETUYECKOW NNKBUA-
HOCTH

« 'y' - O6BbEM B 3asiBKaX Ha Npofaxy 6e3 yyeta CUHTETUYECKOW JIMKBUA-
HOCTK

e 'U' - Swap rate

* 'W' - LleHa ayKLuMoHa OTKpbITUSA
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Tag Mone Hanuuue Onucaxve
=>48 Securityld N YHWKabHbIA YNCI0BOM KO MHCTPYMEHTA.
=>22 SecurityldSource '8' - Exchange Symbol
=>5842 |ExchangeTradingSessionld* N MaeHTnchmkaTop TOproBoii ceccum.
=>278 MDEntryID N MaeHTndmkaTop caenkm.
=>264 MarketDepth N Fny6vHa pbiHKa.
=>270 MDEntryPx N 3HayeHue LeHbl, Kypca, nHaekca.
=>271 MDEntrySize N O6beM, KOMYECTBO.
=>1023 |MDPriceLevel N LleHOBOW ypOBEHb.
=>272 MDEntryDate N [arta nocnegHero n3MeHeHUs 3Ha4yeHns 3anncu.
3HaveHve NULL B nose o3HayaeT TekyLuyto Jary.
=>273 MDEntryTime N Bpewms nocnefHero nsMeHeHuns 3Ha4eHns 3anmncu.
=>346 NumberOfOrders » KonmuecTtBo 3asBOK Ha NOKynKky (4151 3anucein c MDEntryType=v (Total
bid volume)*).
* KonunuecTBo 3asBOK Ha npogaxy (ans 3anvceid ¢ MDEntryType=w
(Total offer volume)*).
=>828 TrdType C Tvn coenku:
¢ '0' - pblHOYHaA caenka
e '22' - afpecHas caesnka
* '45' - ucnonHeHune onumoHa
* '1000' - ncnonHeHme hbrouepca TPaZULMOHHBIM cnocoboM. cnosnHe-
HWe pacyeTHOro gblovepca
¢ '1003' - UcTeyeHune onumoHa
« '2002' - coenka B cucteme RFS
e '1004' - BbIXOA 13 OAHOAHEBHOIO (hblouepca ¢ aBTONPOsIOHrauuel
Mone o6si3aTensHo Ansa 3anuceii ¢ MDENtryType=2 (Trade).
=>55 Symbol N Kop, MHCTpyMeHTa, HaMeHoBaHue Kypca, UMsl Haekca.
=>20017 |MDFlags* N e '0x1' - MpusHak hrKCKHra 4718 pacyeToB B OCHOBHOM K/IMPUHTE.
¢ '0x100' - Mpu3sHak mKCKHra.
=>15 Currency N Kog BanioThbl.
=>1151 | SecurityGroup N He ncnonbsyertca
=>20018 | Revision CnyxebHoe nosne nogcucTeMsl penvkauuu. lNone TpaHcIMpyeTcs ToMb-
KO [17191 KOTUPOBOK, caenok u market fundamentals co CpoYHOro pbiHKa.
=>10504 |OrderSide N HanpaBneHHOCTb arpeccrBHOl 3asBKU, Bbi3BaBLUel caenky. MNepepaet-
CA TO/ILKO /19 CPOYHOTO pbIHKA. [lonyCTUMbIE 3HAYEHUS:
« ‘1’ — 3asBKa Ha nokynky (Buy)
» ‘2’ — 3asBKa Ha npogaxy (Sell)
=>20039 | MDEntrySyntheticSize C O6bEM CUHTETMYECKOW SIMKBUAHOCTU.
Mone o6sa3atenbHO 41 3anuceit B notokax FO-BOOK-1, FO-BOOK-5,
FO-BOOK-20, FO-BOOK-50 — 06HOBNEHNsI arperMpoBaHHOro crakaHa.
=>746 Openinterest N OTKpbITbIi MHTEPEC - KOMMYECTBO MO3WLWIA NO UHCTPYMEHTY Ha PbIH-
ke nocne caenku. MNone o6s3arensHo Ans 3anuceid ¢ MDENtryType=2
(Trade) B notoke FO-TRADES
=>10514 |IndexCrossRate N Kypc MHOCTpaHHOli BanoTbl, MCMOMb30BaHHbIA NpY pacyeTe 3Ha4YeHus
MHAeKca.
My6nukyetca Tonbko B notoke INDEX M TOnMbKo B COOGLUEHMSX C
MDEntryType = '3' - Index Value.
=>625 TradingSessionSubID N Mepuog Topros:
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Tag Mone Hanuuue

OonucaHue

e 'S’ —ayKUMOH OTKpbITUA
* 'N'— HOpManbHbIli Nepyog, Topros

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

CumBon *' - MpU3HaK oT/IMuns OT cTaHdapTHoro FIX npoTtokona.

4.3.9. DiscreteAuction (MessageType = Ul)

Co06LLEeHMe COAEePXUT AaHHbIe N0 ayKLMOHY OTKPbITUSI.

Tag ‘ Mone Hannuue OnucaHve

<Standard Message Header> Y Tun coobuexuns ‘Ul

20046 TradSesCloseTimeFrom Y Hauasno nHTepsasia BpeMeHu, B TEYEHNM KOTOPOro MPON30oRAET npekpa-
LLileHVe npuema 3asBOK [UCKPETHOrO ayKumoHa

20047 TradSesCloseTimeTill Y KoHel, nHTepBasia BpeMeHW, B TEYEHNM KOTOPOro NPOM30MAET npekpa-
LLleHne npuemMa 3asBOK AVCKPETHOrO ayKuMoHa

342 TradSesOpenTime Y Bpemsa Havyana npuema 3asaBOK AUCKPETHOrO aykumoHa

21002 AuctionID Y MaeHTndmkaTop AMCKPETHOrO ayKuMoHa

5842 ExchangeTradingSessionID Y Homep Toproeoii ceccumn

20048 EventIDOpen Y Homep crHXpocobbITUS Havana npvema 3asBoK UCKPETHOIO ayKLoHa

20049 EventIDClose Y Homep cMHXPOCOO6LITUSA OKOHYaHWA NpremMa 3asiBOK AUCKPETHOTO ayKuu-
oHa

711 NoUnderlyings Y Konnyectso NOBTOPSAOLLMXCA 3/IEMEHTOB B rpynne

311 => UnderlyingSymbol Y Kog 6a30BOro KOHTpakTa

4.4. O6wan uHcpopmayua no ceccumn

B Ta6nv1u,e npueegeHbl HECKOJ/IbKO NepeMEHHbIX, KOTOPbIe OTpaXalkT COCTOAHNE PbIHKa B Te4eHne TOpFOBOVI ceccun. 3HayeHns nepemeH-
HbIX MOTYT U3MEHATLCA NoJ, BO3,D'eIZCTBI/IeM Pas3NnyHbIX 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
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 . - F

CermMeHTbI pblHKa:

* F — dobtouepcel,

¢ O — ONuUUOHBI,

« C - kafleHdapHble crpejpl,
¢ | — uHAeKcel,

* S — LeHHble 6ymaru, o6nuraLyu, ToBapsl.
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[ns kaneHgapHbIx cnpefos TpaHcnupyetcs MDEntryPx = 0 B coo6LeHnn Cumulative Trade Volume.
VcknoyeHnsa us ctaHgapra FIX-npotokona:
» coobuieHne Trade Volume cogepxut nons:
* MDENntrySize — KONM4YeCTBO aKLMi UM KOHTPAKTOB B CAe/Kax 3a feHb (CTaHZapTHoe 3HauveHne FIX);
* MDEntryPXx — COBOKYMHbI# HEBHOI 060POT B Ba/IlOTE NHCTPYMEHTA;
* coobLieHre Open Interest cogepXxuT none:
* MDEntrySize — K0O/IM4ECTBO aKLMWIA U KOHTPAKTOB;
» coobueHne Market capitalization cogepxuvt none:
¢ MDEntryPx — kanutanusaumsa nHaekca no akuusm;
» coobueHune Total bid volume with synthetic liquidity /Total offer volume with synthetic liquidity cogepxwut none:
* MDENntrySize — 06Liee KOMYeCTBO akLUWil AN KOHTPAKTOB C YYETOM CUHTETUYECKOW IMKBUAHOCTU.
» coobueHune Total bid volume without synthetic liquidity/Total offer volume without synthetic liquidity cogepxut none:

* MDEntrySize — o6LLee Ko/IMYeCcTBO akLWii Uy KOHTPAKTOB 6€3 yueTa CUHTETUUYECKON NINKBUAHOCTY.

4.5. Coo6ueHue Empty book (MDEntryType = J)

CoobuieHne Empty Book 0653bIBaeT kiMeHTa yaanuTb AaHHbIe N0 OnpefeNiEHHOMY MHCTPYMEHTY.
MaeHTndmkaTop MHCTPYMEHTa coflepxuTtcs B none Securityld.
Mone ExchangeTradingSessionID ocTaéTtcs nycTbiM.

Coo6LLeHWe NockINaeTcs B KOHLLE TOProBOli CECCUM U B TEXHOOTMYECKME NEPePbIBbI 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 coobLieHune J

(Empty book) nepefaétcs B cnyyae OTCYTCTBMS 3aBOK MO AAHHOMY MHCTPYMEHTY. OTCYTCTBME COOBLLEHWNIA NO MHCTPYMEHTY B YKa3aHHbIX
notokax Recovery (snap) o3HauaeT OTCYTCTBME 3asBOK MO AaHHOMY MHCTPYMEHTY.

4.6. Mpnmep 06padOTKN MHKPEMEHTa/IbHbIX OOHOB/IEHUN arpernpoBaHHbIX
CTakaHOB

CocTosiHMe arpermpoBaHHOro ctakaHa, KoTopoe 6y,u,eT MCnonb3oBaTbCA B 3TOM pasgene :

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 3ameyaHns No 3TOMy arpermpoBaHHOMY CTakaHy:
* LIeHOBble YPOBHM OTCOPTUPOBaHbI MO KonoHkam Level u Price ;
» Tabnuua Bid oTcopTupoBaHa no konoHke Price B nopsiake ybbiBaHuS;

* Ta6nuua Offer oTcopTMpoBaHa no KonoHke Price B nopske Bo3pacTaHus.

OGHOB/IEHUE CYLLECTBYHOLLETO LLEHOBOTO YPOBHSA

Korga BbiCTaBneHa HoBast 3asiBKa U CYLLECTBYHOLLAS 3asiBKa CBEAEHA B CAE/KY U/ OTMEHEHA, N3MEHSIIOTCS HECKO/TbKO LIEHOBBIX YPOBHEIA.
Coo6LLeHMe Ha 0GHOBMEHWE BYAET OTNPABNEHO, TO/IbKO EC/IN OHO OTHOCUTCS K arperMpoBaHHOMY CTakaHy U3 5-Tv YpOBHENA.

370 NpuMMep CO0O6LLEHNS HA 0GHOB/IEHNE, KOTOPOE CCbiaeTcs Ha cyLiecTByoLwmii Market Data Entry . CoobLugH/e 0TnpaB/eHo B pesyrib-
Tate fobaBneHus HoBO 3asBku * Buy 20 GAZP @ 2409.00":
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Tag Mone OnucaHvne
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
ArpervpoBaHHbIil cTakaH Ao/mkeH 6biTb 0GHOBMNEH Tak :
Bid Offer
Level Quantity | Price Quantity | Price
1 100 2411.00 30 2412.00
2 500 2410.50 S0 2413.00
3 S50 2410.00 400 2413.50
4 520 2405.00 500 2414.00
5 300 2408.50 320 2414.50

HoBblii LeHOBOIi YpOBEHb

Co3zfaeTcs HOBbI LIEHOBOI YPOBEHb B pe3y/ibTaTe BbiCTaB/IeHUs 3asBku, oTnpasnsetcsd Market Data Entry c MDUpdateAction = New
015 co3[aHns 3TOro HOBOTO LIEHOBOIO YPOBHS.

Hanpumep, ABe 3asBKM 6b1/11 BbICTaB/IEHbI OHOBPEMEHHO Ha UHCTPYMEHT GAZP ( ¢ naeHTUdMKATOPOM MHCTPYMeHTa Securityld = 12345):
‘ Sell 40 by 2412.50' n * Sell 20 by 2412.50'. Co3gaeTcsa HOBbI LLEHOBOW ypoBeHb Level = 2. Bce LIEHOBbIE YPOBHU C HOMepamu 2-5
[OMKHbI ObITb HEABHO CABWMHYTbI BHWU3 Ha No3uumun 3-6. 36bITOUHBIV YpOBEHb 6 AOMKEH ObITb HEABHO OTOGPOLLEH — HE OTMPaBsETCA
COOTBETCTBYIOLLErO COOOLLEHMUS.

Takoe Market Data Entry oTcblnaetcst kak yacTb coobuieHust Market Data Incremental Refresh:

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

ArpermpoBaHHbIii cTakaH 5- o rny6uHbl AO/MKEH O6bITb 0GHOB/IEH COOTBETCTBYHOLLMM 06pa3oMm :

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

YpaneHue cyllecTBYOLWEro LLeHOBOro YpoBHA

CyLecTByloLLas 3asBKka 6bl1a CBeAeHa B CAeMKY UM OTMeHeHa, COOTBETCTBYIOLLMIA LLIeHOBOI ypoBeHb 6bln yAaNEH.
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Hanpumep, Bce 3aaBKku 6b1711 yaasneHbl Ha LleHoBoM ypoBHe “ Offer 90, 2413.00". LieHoBble ypOBHM C HOMepamu 4-5 A0/KHbI ObITb HEABHO
CABWHYTbI BBEPX Ha no3uuumn 3-4. MosBnseTcs LeHOoBOM YpoBEHb 13-3a NPesenoB arperpoBaHHOro ctakaHa 5-oi rny6uHsb.

Takue Market Data Entries oTcbinatorcs kak yacTb coobuieHnss Market Data Incremental:

Tag Mone OnucaHue
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 5-0i r1y6uHbl fO/MKeH ObiTb 0GHOB/IEH COOTBETCTBEHHO :

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
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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 M aeHTudmkaTop MHCTpYMEeHTa
83 RptSeq Y MopsaKoBbIi HOMeP 0GHOBEHUS, YHMKaSIbHbIN 415 3aJaHHOMO UHCTPYMEHTa
272 MDEntryDate N Jarta nocnegHero N3MeHeHUs 3Ha4YeHns 3anuncu.
3HauveHre NULL B none MDEntryDate o3HavaeT TekyLyto aary.
273 MDEntryTime Y Bpewms nocnegHero nusmeHeHust 3HadeHuns 3anncu B oopmate HHMMSSsssssssss.
270 MDEntryPx Y LleHa 3asBkn
271 MDEntrySize Y O6beM, KO/IMYECTBO.
31 LastPx N OrtcyTtcTByEeT
32 LastQty N OrtcyTtcTByeT
1003 TradelD N OTtcyTCcTBYET
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
* 0x200000000000 - CuHTeTMYECKas 3asiBKa
« 0x400000000000 - 3asaBka u3 cuctembl RFS
« 0x200000000000000 - Mpur3HaK NacCUBHO CUHTETUYECKOW 3asBKM
« 0x1000000000000000 - 3asska Book-or-cancel (Passive only)
« 0x4000000000000000 - MNMpu3Hak 3asBku/cAeNky BO BPEMS AMCKPETHOIO ayKLMoHa
20018 |Revision Y CnyxebHoe none nogcncTemMbl pennkawmm
20050 |MDFlags2 Y PaclunpeHune 6UToBOI Macku (B gonosiHeHue K nonto MDFlags)

5.3.2. YpaneHue 3aaBKuU

Ypanser 3aaBky u3 KOHTeVIHepa AKTUBHbIX 3a4BOK MO ee VIp,eHTVI(t)VIKaTOpy.

Tag Mone Hanu- OnucaHue
yue
279 MDUpdateAction Y TuN MHKPEMEHTa/TbHOr0 O6HOB/IEHNS.
B cnyyae ypanenus 3ansku nepegaetcsa "2" (Delete).
269 MDEntryType Y Tvn 3anucu:
« 0-Bid;
e 1-Ask.
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Tag Mone Hanu- OnucaHvne
une
278 MDEntryID Y YHVKanbHbIN naeHTUukaTop 3asBku
48 SecuritylD Y MaeHTudurKaTop MHCTpYMeHTa
83 RptSeq Y MopsAkoBbIi HOMepP 06HOBEHUS, YHVKaSIbHbIA 415 3ajaHHOM0 UHCTPYMEHTa
272 MDEntryDate N [Jarta nocnegHero nameHeHus 3HadeHus 3anmcu. 3HadeHne NULL B none MDEnNtryDate
03Ha4aeT TeKyLlyto Aarty.
273 MDEntryTime Y Bpems nocnepgHero nameHeHns 3Havenms 3anvcu B oopmate HHMMSSsssssssss.
270 MDEntryPx Y LieHa 3as8BKn
271 MDEntrySize Y O6beM, KOIMYECTBO B Onepauun yaaneHus 3asBKu
31 LastPx N OrtcyTtcTBYyET
32 LastQty N OtcyTcTByeT
1003 TradelD N OrtcyTtcTByeT
5842 ExchangeTradingSessionID Y M aeHTrdmkaTop TOproBoii ceccum
20017 |MDFlags Y [Mone npeacTaBnsieT cO60M GUTOBYHO MaCKY:
¢ 0x01 - KoTupoBoyHas 3asBka
* 0x02 - BcTpeyHas 3anBKa
* 0x04 - BHecucTeMHasn 3asaBKa
« 0x1000 - 3anuchk SiBAsSeTCA Noc/efHel B TpaH3akumm
¢ 0x2000 - Mpun3HaK CHATUA NACCUBHOI KPOCC-3asBKM
* 0x80000 - 3asska Fill-or-kill
* 0x100000 - 3anuchb ABNAETCA pe3y/bTaTtoM onepauun nepemMeLLeHns 3asBKu
* 0x200000 - 3anucb ABMAETCA pesynsLTatom onepauun yaaneHus 3asBku
* 0x400000 - 3an1ch ABNAETCA Pe3y/LTaToM rpynnoBoro yaaneHus
« 0x4000000 - MNpr3Hak agpecHoli 3asBKM
* 0x8000000 - Mpu3Hak 3asBkM NO CBA3KE
« 0x20000000 - NMpu3Hak yganeHns octarka 3asBku No NpuynHe Kpocc-caeskun
* 0x100000000 - 3an1cb ABMSETCA pe3ynbTaTom onepauny yoaneHus 3asasku cepsu-
com Cancel On Disconnect
» 0x400000000000 - 3anBka 13 cuctembl RFS
« 0x1000000000000000 - 3asiBka Book-or-cancel (Passive only)
« 0x4000000000000000 - Mpu3Hak 3asBku/caenkM BoO BpeMs AUCKPETHOIO ayKunoHa
20018 |Revision Y Cnyxe6Hoe nosne nogcucTeMbl pennkaumm
20050 |MDFlags2 Y PacLumpeHne 6uTtoBoli Macku (B gonosHexve k nono MDFlags)

5.3.3. YacTuyHOe cBeAeHUe 3asiBKU B CAENKY

MpW YaCTUYHOM CBELEHNM 3aABKU B CAEMKY NPOUCXOANT U3MEHEHWE 3TO 3asiBKN B KOHTEHEPE aKTUBHbIX 3as1BOK.

Tag Mone Hanu- OnucaHue
une
279 MDUpdateAction Y Tun MHKpeMeHTasIbHoro o6HoBNeHus: "1" (Change).
269 MDEntryType Y Twn 3anucu:
« 0-Bid
¢ 1-Ask
278 MDEntryID Y YHUKasbHbI nAeHTUGUKATOP 3as1BKU
48 SecuritylD Y MaeHTudumkaTop MHCTpyMeHTa
83 RptSeq Y MopsakoBbIi HOMepP 06HOBEHUS, YHMKaSIbHBIA 415 38jaHHOMO HCTPYMEHTa
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Tag Mone Hanu- OnucaHvne
une
272 MDEntryDate N [ara nocnefHero usamMeHeHus 3HayeHuns sanucun. 3HaveHve NULL B none MDEntryDate
0O3Ha4aeT TekyLlyto aarty.
273 MDEntryTime Y Bpems nocnegHero nusmeHeHust 3HadeHuns 3anncu B oopmate HHMMSSsssssssss.
270 MDEntryPx Y LleHa 3asBkun
271 MDEntrySize Y OcTaBLUeecs KO/IMYeCTBO NHCTPYMEHTA B 3asBKe.
31 LastPx Y LieHa 3aknioueHHoi caenkm
32 LastQty Y O6bem, KONNYeCTBO B cAeNke
1003 TradelD Y MaeHTudmkarop caenkum
5842 ExchangeTradingSessionID Y M aeHTudmkaTop TOproBoii ceccum
20017 |MDFlags Y Mone npepcTaBnsieT coboii GUTOBYH Macky:
* 0x1 - Caenka no KOTVPOBOYHO 3asBKe
« 0x2 - Cgenka no BctpeyHoit (I0C) 3asBke
¢ 0x4 — BHecuctemHas caenka, Bkoyas KIMPUHIoBble, aapecHble, CAEeMKN Mo Horam,
caenkun RFS
« 0x1000 - 3anuchk SBASETCA Noc/efHel B TpaH3akumm
« 0x80000 - Caenka no 3asske Fill-or-kill
* 0x4000000 - Mpu3HaK afpeCHOl CAENKM
« 0x8000000 - Mpwu3Hak caenkm no cesske. CTaBuTCs y onepauuii o Horam CBSI3KU
* 0x20000000000 — AkTMBHas CTOpOHa B cAernke. 3asnBKa, npuseLlasn K caenke npu
fobaBneHnn B cTakaH
* 0x40000000000 — MNaccuBHaa cTopoHa B cAesike. 3asBKa U3 cTakaHa, yyacTsyoLLas
B cCAenke
« 0x400000000000 - Cgernka n3 cuctembl RFS
« 0x4000000000000000 - Mpu3Hak 3asBku/caenkM BoO BpeMS LUCKPETHOIO ayKunoHa
20018 |Revision Y Cnyxe6Hoe nose NogcMcTeMbl pennkaumm
20050 |MDFlags2 Y PaclumpeHne 6uToBoIi Macku (B gonosHexne k nono MDFlags)

5.3.4. NMonHoe cBeaeHne 3a9BKU B CAEJNKY

Mpu NoNHOM cBefeHUU 3as1BKN B CAENKY 3Ta 3aaBKa yaaifaeTca us3 KOHTeVIHepa aKTUBHbIX 3asABOK.

Tag Mone Hanu- OnucaHvne
yune
279 MDUpdateAction Y TuN MHKPEMEHTa/IbHOTO O6HOBNEHNS.
B cnyuyae yganexus 3asBku nepegaetca "2" (Delete).
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 Y LleHa 3asBkun
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:
¢ 0x1 - Caenka no KOTUPOBOYHOI 3asiBKe
* 0x2 - Cgenka no BctpeyHoit (I0C) 3asBke

« 0x4 — BHecucTeMHas caenka, BKoyas KTMpUHIOBble, aApecHble, CAeKN Mo Horam,
coenkn RFS

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

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

« 0x4000000 - MNpr3HaK agpecHoi CAeNKM

« 0x8000000 - Mpwu3Hak caenkm no cesizke. CTaBuTCS y onepayuii No Horam CBSI3KU

* 0x20000000000 — AKTMBHas CTOpOHa B cAefke. 3asBka, npuseaLlas K caesnke npu
no6aBneHun B cTakaH

« 0x40000000000 — NaccrBHasn CTOpoHa B cAerke. 3asBka U3 cTakaHa, yyacTsyloLas
B cAernke

* 0x200000000000 - CuHTEeTU4YeCKas 3asaBKa
* 0x400000000000 - Cgernka n3 cucrembl RFS

« 0x4000000000000000 - MNMpu3Hak 3asBku/caenkM BO BpeMs AUCKPETHOIO ayKunoHa

20018

Revision

Cnyxeb6Hoe nosie NoACMCTEMbI pensinkaumum

20050

MDFlags2

PaclumpeHnve 6utoBoii macku (B fononHeHne k nonto MDFlags)

5.3.5. TexHnuyeckue caenku

Moapo6Hasn uHdopmaumsa no TMnam caenok npusegeHa B Aokymerte LUno3 SPECTRA Plaza-2 B pasgene 2.4.3. Tunbl caenok, dop-
Mupyemble NpyU UCMOJTIHEHUN N UCTeYeHUUn (hblouepcoB M ONUUOHOB - http://ftp.moex.com/pub/ClientsAPI/Spectra/CGate/prod/docs/
p2gate_ru.pdf.

Tag Mone Hanu- OnucaHvne
une
279 MDUpdateAction Y Tun MHKpeMeHTasIbHoro o6HosNeHus: "0" (New).
269 MDEntryType Y Tvn 3anucu:
* 0-Bid
e 1-Ask
278 MDEntryID Y YHVIKabHbIN MAEHTUIMKATOP 3asBKM
48 SecuritylD Y NpeHTudmkaTop MHCTPYMeHTa
83 RptSeq Y MopsAKOBLIA HOMepP 0O6HOBNEHWS, YHUKa/IbHbIA AN 3ajaHHOT0 UHCTPYMEHTa
272 MDEntryDate N [arta nocnefHero usmeHeHus 3HayeHus sanucu. 3HadyeHve NULL B none MDEntryDate
o3HauaeT TekyLLyto Jary.
273 MDEntryTime Y Bpems nocnepgHero nameHeHus 3Havexms 3anvcu B oopmate HHMMSSsssssssss.
270 MDEntryPx N OtcyTcTByeT
271 MDEntrySize N OrtcyTtcTByeT
31 LastPx Y LleHa 3ak/104eHHO caenkm
32 LastQty Y O6beM, KONIMYECTBO B CAeSKE
1003 TradelD Y MpeHTndomkaTop caenku
5842 ExchangeTradingSessionID Y M aeHTrudmkaTop TOproBoii ceccum
20017 |MDFlags Y Mone npepcraBnsieT coboii GUTOBYKO Macky:
« Ox4 — BHeCUCTEMHas cAerKa, BK/Uas KMPUHIoBbIe, afpecHble, CAEKM Mo Horam,
caenkun RFS
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Tag

Mone

Hanu-
une

OnucaHune

* 0x8 — Cpenka nepeHoca no3uwuii
e 0x20 — Cpesnika UcnosiHeHns onumoHa

« 0x80 — lMpu3HaK UCTEYEHUS BPEMEHW LEiCTBUS MHCTPYMEHTA (4151 dhbloYepcoB —
UCMOSIHEHVE, A/1S OMLMOHOB — UCTEYEHWE)

« 0x1000 - 3anuchk iBNSeTCA Noc/eHel B TpaH3akumm
¢ 0x4000 — Mpu3Hak caenku no BTOPoii Hore CBSI3KM
« 0x800000 — Caesnka ucteyeHus onumoHa

« 0x2000000 — TexHuYeckast KNUpUHroBas caernka, choOpMUpOBaHHas BHe TOProB.
BbicTaBnsieTcs y BCEX KIMPUHIOBbLIX CAEMNOK

* 0x8000000 — lNMpu3Hak cAenku no ceaske
« 0x40000000 — Cpenka ncnonHeHus tblodepca
* 0x400000000000 - Cgernka n3 cucrembl RFS

« 0x10000000000000 - Caenka BcrieacTaue A406POBO/ILHOMO BbIX04a 13 O4HOAHEBHO-
ro chbtovepca ¢ aBTonposoHraumeit (Ha OCHoBaHWUM NOAAHHOTO MOPYYEHWS)

* 0x400000000000000 - Cpenka Bcneactevie MPUHYAUTENBbHOTO BbiIXOoda W3 Of-
HOAHEBHOro hbloyepca C aBTOMPO/IOHrauuen (peavsaumst Heyao0BIETBOPEHHOIO
cnpoca)

+ 0x800000000000000 - Caenka B cBA3aHHOM MHCTPYMEHTE BC/EACTBUE BbiXoAa 13
OfIHOAHEBHOTO (hbloyepca C aBTONpPooHraLvel

20018

Revision

Y

C}'Iy)Ke6HOE nosne nogcucTteMsl penavkaumn

20050

MDFlags2

Y

PacwmpeHue 6utoBoi macku (B gononHeHve k nonto MDFlags)

5.3.6. OuncTKa KOHTelHepa aKTUBHbIX 3asiBOK MO TOProBoii ceccuu

KnveHT npu nonyyeHnn Takoro coo6u_|,eva 06513aH NOYMCTUTb Ha CBOEN CTOpOHE BCe 3asBKM NO ,Cl,aHHOIz TOpFOBOVI ceccun.

Tag Mone Hanu- OnucaHvne
ymve
279 MDUpdateAction Y Tun HKpemeHTasIbHOro 06HoBNeHMs: "0" (New).
269 MDEntryType Y Tun 3anucu: "J" (Empty Book).
278 MDEntryID N OTtcyTcTBYyeT
48 SecuritylD N OTcyTcTBYeT
83 RptSeq N OrtcyTtcTByeT
272 MDEntryDate N [ara nocnefHero usamMeHeHus 3HadeHus 3anucu. 3HadeHve NULL B none MDEntryDate
03HauaeT TekylLLyto aary.

273 MDEntryTime Y Bpems nocnepgHero nameHeHns 3Hauenms 3anvcu B oopmate HHMMSSsssssssss.
270 MDEntryPx N OtcyTcTByeT
271 MDEntrySize N OrtcyTtcTByeT
31 LastPx N OTtcyTcTBYET
32 LastQty N OTtcyTcTByeT
1003 TradelD N OTtcyTcTBYET
5842 ExchangeTradingSessionID Y MaeHTudmkaTop TOpProBoli ceccum
20017 |MDFlags N OTtcyTCcTBYET
20018 |Revision Y CnyxebHoe none nogcMcTeMbl pennkaumm
20050 |MDFlags2 N OTcyTcTBYyeT

5.3.7. MonHasa ouncTKa KOHTeliHepa aKTUBHbIX 3asABOK

KnneHT npu nonyyeHnn Takoro coobLleHnst 0683aH NOYNCTUTL Ha CBOEl CTOPOHE BCe 3asBkW. [ocne aToro cnefyeTt BbIMOHUTL MYHKTbI
4-7 n3 pasgena MNMopgknoyeHne KNneHTa - cM. pasgen 2.1.
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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 OTtcyTcTBYET
83 RptSeq N OtcyTcTByeT
272 MDEntryDate N [Jarta nocnegHero nsmeHeHus s3HadeHus 3anmcu. 3HadyeHne NULL B none MDEnNtryDate
03HavaeT TekylLyto aarty.

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

5.4. Cooo6uweHusn Market Data - Snapshot / Full Refresh

5.4.1. CHanwoT aKTUBHbIX 3as1BOK

10 MHCTPYMEHTY CHarLOT aKTUBHbIX 3aABOK pa3faéTca B BUAE O4HOIO WU HECKOSbKUX COO6LIJ,eHVIVI.

Tag ‘ Mone Hanunuue OnucaHve

<Standard Message Header> Y Tun coobuieHuns ‘W'

369 LastMsgSegNumProcessed Y Homep MsgSegNum nocnegHero coo6LieHusi, OTNpPaB/IeHHOTO B MHKPe-
MEHTa/IbHbI KaHa/1 Ha MOMEHT reHepaLMmn TEKYLLEEro CHanLoTa.

83 RptSeq Y Homep RptSeq nocnegHero MHKPEMeHTa/lbHOTO OGHOBMEHUS, BOLLEa-
LUEero B TEKYLLMI CHAMLIOT PbIHOYHbIX AaHHbIX A1 UHCTPYMEHTa.

893 LastFragment Y MHavkaTop, nokasbiBalLWwuiA, ABNSAETCA NN CO0BLLEHNE NOCNEAHNM B Ce-
pvK coobLLeHniA, CChOPMUPOBAHHBIX MO JaHHOMY UHCTPYMEHTY.
[Jonyctumble 3HaYeHuns:
* 0 — He nocnegHee coobLueHne
* 1-nocnepHee coobLyeHve

7944 RouteFirst Y MHavkaTop, NoKasbiBatoLLnid, ABNSETCA /1M COOOLLEHVE NEPBLIM B CEpUn
COO06LLEHNIA, CHOPMUPOBAHHBIX MO AaHHOMY MHCTPYMEHTY.
[Jonyctumble 3Ha4YeHns:
* 0 — He nepBoe coobLUeHNne
* 1 - nepBoe coobLeHne

5842 ExchangeTradingSessionld Y MaeHTndbmkaTop TOprosoii ceccum.

48 Securityld Y YHWKabHbIA YNCN0BOI KOO MHCTPYMEHTA.

22 SecurityldSource C 8 - Exchange Symbol

268 NoMDEntries Y Konunuectso 3anuceit MDENtry, BXOAALWMX B A@HHOE COO6LLEHMNE.

=>269 MDEntryType Y Tvn 3anucu:
« 0-Bid
e 1-Ask

=>278 MDEntryID Y YHUKaNbHbI nAeHTUMKATOP 3anucy.

=>272 MDEntryDate N [ata nocsiegHero M3MeHeHNs 3Ha4yeHns 3anucu.
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Tag Mone Hanuuue Onucaxve
=>273 MDEntryTime Y Bpems nocnefHero W3MEHeHWs 3HayeHuss 3anucu B hopmarte
HHMMSSsssssssss.
=>270 MDEntryPx Y LieHa 3aaBku.
=>271 MDEntrySize Y O6beM, KOMYECTBO.
=>1003 |TradelD C Ecnu no 3asBke He 6bI0 cAENoK, TO OTCYTCTBYET. VHaye copepxut
naeHTUdnKaTop nocreaHen caenkv no 4aHHON 3asBKe.
=>20017 |MDFlags Y Mone npeacTaBnseT co60i GUTOBYI0 MacKy:
¢ 0x01 - KotupoBsoyHas
¢ 0x04 - BHecuctemHas
=>20050 |MDFlags2 Y PaclunpeHmne 6utoBoIt Macku (B gonosiHeHue k nonto MDFlags)

5.4.2. MycToW cHaNWOT aKTUBHbIX 3asABOK

Ecnu [0 Hauana TOproB CHAMLWOT aKTUBHbIX 3asBOK MO WHCTPYMEHTY MycTOl, TO OH He nepegaértcst B notoke. Ecnun Bo Bpems TOpros
CHamLLOT aKTVBHbIX 3a8BOK MO MHCTPYMEHTY CTaHOBUTCS NYCTbIM, TO OH NepesaéTcs B BUAE COOGLLEHNS, ONMCAHHOIO HWXEe B Tabnuue.

Tag ‘ Mone Hanunuue OnucaHue

<Standard Message Header> Y Tun coobuieHuns ‘W'

369 LastMsgSeqNumProcessed Y Homep MsgSeqNum nocnefHero coobLieHns, 0TNPasNEHHOro B NHKpe-
MeHTa/TbHbI KaHauT Ha MOMEHT reHepaLymn TekyLLero cHanwoTa.

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

893 LastFragment Y MHavkaTop, nokasbiBalLWwuiA, ABNSAETCA NN COOBLLEHNE NOCNEAHNM B Ce-
puK COOBLLEHNI, CCHOPMMPOBAHHbIX NO JAHHOMY UHCTPYMEHTY.
JonycTumble 3HaYEHUS:
* 1 - nocnegHee coobLeHNe

7944 RouteFirst Y MHavkaTop, nokasbiBatoLLnii, ABNSETCA /I COOOLLEHVE NEPBbIM B CEpUn
C006LLeHWA, CHOPMMPOBAHHbIX MO AaHHOMY MHCTPYMEHTY.
JonycTumble 3HaYeHUA:
« 1 - nepBoe coobLeHNe

5842 ExchangeTradingSessionld Y MaeHTnchrkaTop TOproBoii ceccum.

48 Securityld Y YHUKaJIbHbIN YNCOBOW KO, MHCTPYMEHTA.

22 SecurityldSource C 8 - Exchange Symbol

268 NoMDEntries Y KonunuecTtso 3anuceit MDENtry, BXOASILLMX B A@HHOE COOOLLEHME.

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

=>278 MDEntryID OrtcyTcTBYEeT

=>272 MDEntryDate N [ata nocsiegHero M3MeHeHNs 3Ha4yeHns 3anucu.

=>273 MDEntryTime Y Bpems nocnefHero M3MEHeHWst 3HadeHuss 3anucu B dhopmarte
HHMMSSsssssssss.

=>270 MDEntryPx N OrtcyTcTByeT

=>271 MDEntrySize N OrtcyTcTBYET

=>1003 |TradelD N OTcyTcTBYET

=>20017 |MDFlags N OTcyTcTBYET

=>20050 | MDFlags2 N OTcyTCcTBYET
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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 - kaneHaapHblii cnpeg;
 Securityld=222 - RTS-3.18 - 6nvxHWiA dhblodepc;

» Securityld=333 - RTS-6.18 - ganbHui1 thbtouepc.

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

50


http://ftp.moex.com/pub/ClientsAPI/Spectra/CGate/prod/docs/p2gate_ru.pdf

Cneuudukauus npotokona FAST

20.04.2023

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 | Size 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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