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NcTopusi nameHeHuiA

Aata

Bepcus

N3meHeHns

03.09.2024

7.2.0

BHecéHHbIe U3MEHEHNS:

* B coobueHnn ExecutionSingleReport (message id=7019) B none Flags go6asneHa TpaHcnsauus
thnara: 0x1000000000000000 - Caenka no 3asBke Book-or-cancel (Passive only).

* B coobuweHun ExecutionMultilegReport (message id=7020) B none Flags go6asneHa TpaHcnsaums
chnara: 0x1000000000000000 - Caenka no 3asBke Book-or-cancel (Passive only).

09.04.2024

BHeCéHHbIe U3MEHEHUS:
* B pasgene "1.3. O6uee onncaHve TwimeGate" fo6asneHo npuMeyaHue.

* AKTyann3mpoBaH CMnuCcOK KoA0B Bo3BpaTta (pasgen "7. CnpaBoYHVK KOA0B BOo3BpaTa').

12.01.2024

7.0.0

BHECEHHbIe U3MEHEHUA:
« [lo6aBneHo HoBoe nepeuncneHne CompliancelDEnum.

« B coobweHns  NewOrderSingle (message id=6000), NewOrderlceberg (message
id=6008), NewOrderlcebergX (message id=6011), OrderReplaceRequest (message id=6007),
OrderlcebergReplaceRequest (message id=6010), NewOrderSingleResponse (message id=7015),
NewOrderlcebergResponse (message id=7016), OrderReplaceResponse (message id=7018) foba-
BneHo none CompliancelD.

* B EstablishmentRejectCodeEnum po6aeneHo HoBoe 3HaueHue: "TooFastReconnect” - Nosb3oBa-
TeNb NbITAEeTCs BbINOMHUTL NPUBSI3KY CECCUK CIULLKOM 4acTo.

« B coobueHun EstablishmentReject (message id=5002) B none EstablishmentRejectCode gobasne-
Ha TpaHCcNAaumMs HOBOTO 3HaYeHus: "6" TooFastReconnect - Monb3oBaTesb NbITAETCA BbINOHUTL NPU-
BA3KY CeCcuu CNLLIKOM 4acTo.

* BHeceHbl U3MeHeHWs B pa3gen "6. Cxema coobLLeHWiA". Bepcus cxeMbl COOBLLEHWIA (aTpnbyT version
B 3aN1eMeHTe she:messageSchema) nsmeHeHa c 6 Ha 7.

06.10.2023

6.3.0

BHeCéHHbIe U3MEHEHNS:

* B FlagsSet go6asneH HoBebll 6UT: "NegotiatedMatchByRef" — Mpu3Hak aapecHo CAENKN C MITYMH-
rOM MO YHUKa/IbHOMY KoAy.

* B coobuweHnn ExecutionSingleReport (message id=7019) B none Flags go6asneHa TpaHcnsauus
chnara: 0x80000000 - Mpu3Hak aapPeCHO CAEMKMN C MITYMHIOM MO YHUKAIbHOMY KOZYy.

* B coob6ueHun ExecutionMultilegReport (message id=7020) B none Flags go6aeneHa TpaHcnsauus
chnara: 0x80000000 - Mpu3Hak aapPeCcHO CAEMKMN C MITUMHIOM MO YHUKAIbHOMY KOZY.

20.01.2023

6.0.0

BHecéHHble n3MeHeHus:
* B FlagsSet go6aBneH HoBblli 6UT: "DueToCrossCancel” — Mpu3Hak CHATWSA NacCUBHOW KPOCC-3asiBKU.

« CHsATUE 3asBKM C HOBbIM Npu3Hakom "DueToCrossCancel" nponcxoanT B cepeguHe TpaH3akumm mat-
YnHra.

« [lo6aBneH Habop 6uToB Flags2Set.

« B coo6ueHne NewOrderSingleResponse (message id=7015) nobasneHo none Flags2. NoeHtudu-
KaTop coobueHuns (message id) nameHeH ¢ 7000 Ha 7015.

* B coobueHne NewOrderlcebergResponse (message id=7016) no6asneHo none Flags2. igeHtundu-
kaTop coobueHmns (message id) nameHeH ¢ 7013 Ha 7016.

« B coobuieHne OrderCancelResponse (message id=7017) no6asneHo none Flags2. iaeHTndmkaTop
coobuueHmns (message id) nameHeH ¢ 7003 Ha 7017.

« B coobuieHne OrderReplaceResponse (message id=7018) go6asneHo none Flags2. iaeHTudvka-
TOp coobLleHnsn (message id) nsmeHeH c 7005 Ha 7018.

* B coobeHne ExecutionSingleReport (message id=7019) no6asneHo none Flags2. aeHTudpmkartop
coobLeHnsa (message id) nsmeHeH ¢ 7008 Ha 7019.

« B coo6ueHne ExecutionMultilegReport (message id=7020) no6asneHo none Flags2. aeHTndmka-
Top coobueHus (message id) n3meHeH ¢ 7009 Ha 7020.

* BHeceHbl n3mMeHeHus B pa3gen 6. Cxema coobLLeHuiA". Bepcurs cxeMbl COOBLLEHWI (aTprbyT version
B aniemeHTe she:messageSchema) nameHeHa c 5 Ha 6.
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Aata Bepcus N3meHeHus

* YpanéH atpubyT sinceVersion 13 cxembl coobeHnii TWIME.

14.11.2022 5.6.1 |BHeCEHHble N3MEeHeHNs:

¢ YTOYHEHO OnucaHue nepenogkoveHns KnveHTa B pasgene "3.2.1. MNMpussaska 1 3aBepLUeHne cec-

cun.

* B cneundmkauum WireGate nepenveHosaH B TwimeGate.

13.10.2022 5.6.0 |BHeCéHHble N3MeHeHus:
* B TimelnForceEnum go6aeneHo HoBoe 3HaveHue: "BOC" — 3asBka Book-or-cancel (Passive only).
« B FlagsSet go6aBneHbl 6UTbI:

* "BOC" - 3asBka Book-or-cancel (Passive only).

 "DuringDiscreteAuction" - MNpu3Hak 3asBku/caenku BO BPemsi ayKLMOHA OTKPbITUS.

« [lo6aBneHo HoBoe coobuieHne NewOrderlcebergX (message id=6011) - [JobaBneHve aiicbepr-3a-
ABKW C BO3MOXHOCTbI BblGOpa B1a 3asBKU.

« B TradSesEventEnum go6aBneHbl HOBble 3HaYEHUS:
» "AuctionFinished" - OKoHYaH1e NpoBeAeHNA ayKLMOHa OTKPbITUSA
» "AuctionCollectOrderStarted" - Hayano cbopa 3asiBOK B ayKLVIOH OTKpbITUS
» "AuctionCollectOrderFinished" - OkoH4aHue c6opa 3asiBOK B ayKLNOH OTKPbITUSA

¢ B coobueHne SystemEvent (message id=7014) go6asneHo none Eventld. ViaeHTndmkaTop coo6-
weHns (message id) usmeHeH ¢ 7011 Ha 7014.

« B TerminationCodeEnum po6aBneHo HoBoe 3HadeHue: "SequenceReset" — C6poc HomepoB Cc006-
LLIEHWIA.

* BHeceHbl n3meHeHus B pasgen "6. Cxema coobLyeHnin".

* AKTyanu3unpoBaH CN1COK KoA0B Bo3BpaTa (pasgen 7. CnpaBoyHUK KOAOB BO3Bpara').

19.03.2021 5.0.1 |[o6aBneHa noanepxka yTpeHHeli TOProBoii ceccun.
15.09.2020 5.0.0 |BHeCEHHble n3MeHeHus:
¢ CoobleHuns OrderMassCancelResponse (message id=7007) "

OrderMassCancelByBFLimitResponse (message id=7012) o6beAuHeHbl B OAHO. Tenepb B
otBeT Ha OrderMassCancelByBFLimitRequest (message id=6005) WireGate nonb3oBare-
no otnpaenset coobuweHne OrderMassCancelResponse (message id=7007). W3 coobuieHus
OrderMassCancelResponse (message id=7007) yganeHo yctapesLuee nose OrdRejReason.

* YpaneHbl coo6ueHns NewOrderReject (message id=7002), OrderCancelReject (message id=7004),
OrderReplaceReject (message id=7006). BmecTo yaaneHHbIx coobuieHnin WireGate otnpasnsiet
nonb3oBarento coobLueHne BusinessMessageReject (message id=5009).

« SecurityTypeEnum n3meHeHo Ha SecurityTypeSet.

* YpaneHsl ycTapesLune coobLieHns NewOrderMultileg (message id=6001) "
NewOrderMultilegResponse (message id=7001). Bmecto Hux ucnonb3ytorcs NewOrderSingle
(message id=6000) n NewOrderSingleResponse (message id=7000) cOOTBETCTBEHHO.

* YpaneHbl ycTapeBwue coobuweHns OrderCancelRequest 6_2 (message id=6002) wu
OrderReplaceRequest_6_2 (message id=6003).

« BHeceHbl n3MeHeHus B pa3gen 6. Cxema coobLLeHuiA". Bepcurs cxeMbl COOBLLEHWI (aTprbyT version
B a/lemeHTe she:messageSchema) nameHeHa c 4 Ha 5.

* AKTyanv3unpoBaH CN1COK KoA0B Bo3BpaTa (pasgen 7. CnpasoyHUK KOAOB BO3Bpara'").

21.04.2020 4.1.0 |BHecEéHHble U3BMEHEHNS:

« [lo6asneHbl pasgensl "3.5.1.3. OTk/IOHEHME 3anpoca Ha gobasneHuve aicbepr-3anskn”, "3.5.7. OT-
K/IOHEHVWE 3anpoca Ha yaaneHue aicbepr-3anskn”, "3.5.8. OTK/IOHEHUE 3anpoca Ha nepemeLleHmne
aicbepr-3anskun”, "4.2.1.3. [lobaBneHne kIMeHToM aricbepr-sasskun”, "4.2.2.3. YaaneHue KneHTom
cBoeli alicbepr-3asskn”, "4.2.2.4. YpaneHve KNneHTCKOW alicbepr-3assku 6pokepom”, "4.2.4.3. U3-
MeHeHue alicbepr-3asBku KnneHToMm", "4.2.4.4. \ameHeHve KNNMeHTCKON ancbepr-3ansku 6pokepom”
n"4.2.5.5. CefieHve B caesnky alicbepr-3asBku'.
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Aata Bepcus N3meHeHus

« [lob6aBnieHbl HOBble co06LWeHNs npuknagHoro ypoBHs NewOrderlceberg (message id=6008),
OrderlcebergCancelRequest (message id=6009), OrderlcebergReplaceRequest (message id=6010)
n NewOrderlcebergResponse (message id=7013).

¢ CoobuweHns NewOrderMultileg (message id=6001) n NewOrderMultiiegResponse (message
id=7001) 06BbABNAIOTCA yCTAPEBLLUNMU.

* B SecurityTypeEnum go6asneHo HoBoe 3HaueHne Multileg.

« [lo6asneHo B FlagsSet onucaHve dnaroB UKS, NCC, LigNettingRF, Synthetic, Iceberg,
Disclosedlceberg.

* BHeceHbl n3MeHeHus B pa3gen "6. Cxema coobLyeHuii". Bepcus cxeMbl COOBLLEHWIA (aTprbyT version
B aniemeHTe she:messageSchema) nameHeHa c 3 Ha 4.

18.09.2019 4.0.0 |BHeCcEéHHble U3BMEHEHNS:

« [lo6aBneHO HOBOe cO0b6LieHMEe ceccuoHHOro yposHs (pasgen “3.1.10. BusinessMessageReject
(message id=5009)"). Coo6LLeHe MOXET NPUXOoAuTb NPV OTK/IOHEHUW 3anpPOoCOB Ha Ao06aBneHve,
yAaneHve nam nepemelLeHne 3asiBok.

« [lo6aBneH pasgen "3.5. OTKIOHEHKe 3anpocoB”.

B CO06LLEeHNAX OrderMassCancelResponse (message id=7007) "
OrderMassCancelByBFLimitResponse (message id=7012) none OrdRejReason o6baBnsieTcs ycra-
peBLum. B aTom none WireGate Bcerga TpaHcanpyet 3HadeHuve 0.

« B cnyuyae owwnbok npu maccoBoMm CHATUM 3asBOK (oTnpaBka OrderMassCancelRequest
unn  OrderMassCancelByBFLimitRequest), BMecTo  COOGLEHMS  MPUKNALHOTO  YPOBHS
OrderMassCancelResponse, WireGate Bcerga oOTnpasnseT COO6LEHNE CECCUOHHOTO YPOBHS
BusinessMessageReject (message id=5009). BHeceHbl U3MeHeHus B pasgens! "4.2.3. Maccosoe
cHsATMe 3asB0okK" 1 "4.2.11. 3anpoc HKLL Ha npoBepky focTaTtoyHOCTM 0b6ecneveHuns no 6.

e [py OTKNOHEHUW MHOTOAHEBHON 3afBKM B KAMPWHT BMECTO COOOLUEHUs NPUKIagHOro
ypoeHs NewOrderReject, WireGate Bcerga OTNpaBnsieT COOOLEHNE CECCYOHHOMO YPOBHSA
BusinessMessageReject. BHeceHbl n3meHeHus B pasgen "4.2.8. NepeBbicTaBNeHe MHOrOAHEBHbIX
3asBOK".

« [lo6aBneHbl HOBblE COO6LLEHNA NpukiagHoro yposHs: OrderCancelRequest (message id=6006) n
OrderReplaceRequest (message id=6007). Ctapble coobleHuss OrderCancelRequest (message
id=6002) n OrderReplaceRequest (message id=6003) nepeumeHoBaHbl B OrderCancelRequest_6_2
(message id=6002) 1 OrderReplaceRequest_6_2 (message id=6003) n 06b5BNAIOTCA yCTapeBLUn-
MU. BHeceHbl usMeHeHusi B pasgenbl "4.2.2. CHATHe (yaaneHue) 3asBoK” 1 "4.2.4. I3MeHeHune ak-
TUBHOIA 3aABKM".

¢ W3 FlagsSet yganeHbl onncaHusi 6UTOB, yCTapeBLUMX W HEUcnonb3lyembix B npotokone TWIME:
OptExercise, Expiration, Repo, Series, OptExp, NonDelivery, FutExercise. lo6asneHo B FlagsSet
onucaHune 6utos ActiveSide n PassiveSide.

* BHeceHbl n3ameHeHus B pa3gen 6. Cxema coobLeHuid". Bepcurs cxeMbl COOBLLEHWI (aTprbyT version
B anieMeHTe she:messageSchema) naveHeHa c 2 Ha 3.

18.03.2019 3.4.1 |B pasgene "3.2.2. MOHUTOPUHI COCTOSAHUA ceccumn” AeTasIM3MpoBaHO OnucaHne anroputMa TpaHc/s-
uum Heartbeat-coobuyeHnii ot WireGate.

05.12.2018 3.4.0 |BHeCE&HHble n3MeHeHus:

* B pasgenax "4.1.1. NewOrderSingle (message id=6000)", "4.1.4. OrderReplaceRequest (message
id=6003)" none CheckLimit (Tag=20217) 3ameHeHo Ha HoBoe none ClientFlags (Tag=20218).

* B pasgenax "4.1.2. NewOrderMultileg (message id=6001)", "4.1.3. OrderCancelRequest (message
id=6002)" no6aBneHo HoBoe none ClientFlags (Tag=20218).

B pasgenax "4.1.7. NewOrderSingleResponse (message id=7000)", "4.1.8.
NewOrderMultilegResponse (message id=7001)", "4.1.10. OrderCancelResponse (message
id=7003)", "4.1.12. OrderReplaceResponse (message id=7005)" B none Flags (Tag=20215) noba-
B/IEH HOBbI 6UT: 04000000000 - 3anpoc HKL, Ha 3ak/oyeHne caenok ¢ Y4acTHUKOM TOProB..

* B pasgenax "4.1.15. ExecutionSingleReport (message id=7008)", "4.1.16. ExecutionMultilegReport
(message id=7009)" B none Flags (Tag=20215) go6aeneH HoBbIii 6UT: 0x4000000000 - caenka, ABns-
rowascs cnegctenem 3anpoca K HKLLL

¢ [lo6aBneHbl HoBble pasfenbl "4.1.6. OrderMassCancelByBFLimitRequest (message id=6005)",
"4.1.19. OrderMassCancelByBFLimitResponse (message id=7012)" n "4.2.11. 3anpoc HKL| Ha npo-
BEpKy [0CTaTO4HOCTM obecneyeHns no bo".
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Aata Bepcus N3meHeHus
* BHeceHbl U3MeHeHusl B pa3gen 2. Npe3eHTauUWoHHbI ypOBEHb".
* BHeceHbl U3MeHeHus B pa3gen "6. Cxema coobLyeHuiA". Bepcus cxeMbl COOBLLEHWIA (aTprbyT version
B 3an1eMeHTe she:messageSchema) nameHeHa c 1 Ha 2.
* AKTyanv3npoBaH CM1COK KOA0B Bo3BpaTa (pasgen 7. CnpaBoyHUK KOAOB BO3Bpara'”).
31.07.2018 3.1.0 |BHeCcéHHble N3MeHeHUs:
« [lo6aBneHbl pasgens "4.2.9. NgeHTndmkatop nHcTpymeHTa" n "4.2.10. YHUKa/IbHOCTb MO/b30Ba-
TeNbCKNX naeHTudukaropos 3assok ClOrdID".
* BHeceHbl U3MeHeHust B pasgen "6. Cxema coobLeHNIA".
* B pasgen "3.1.9. SessionReject" fo6aBneH HOBbIN KO NPUYKHBI OTK/TOHEHNS COOBLLIEHMS.
07.11.2017 3.0.3 | BHeceHbl n3MeHeHus B pa3gen "6. Cxema coobLLeHMiA".
31.10.2017 3.0.2 | BHeCé&HHble U3MeHeHNUs:
* BHeceHb! ncnpasnexus B pasgen "4.2.8. NepesbiCTaB/ieHNe MHOrOAHEBHbIX 3asBOK".
* AKTya/M3mpoBaH CnMCOK KOAOB Bo3BpaTta (pasgen "7. CnpaBoYHMK KOAOB Bo3BpaTa').
02.08.2017 3.0.1 |WM3meHéH pa3gen "3.2.5. BoccTaHOBNEHNE CeCCUMM NOC/E KpaTKOBPEMEHHOTO c6os".
25.05.2017 3.0.0 |[Oo6asneH pa3gen "4.2.8. MNepeBbiCTaB/ieHNE MHOTOAHEBHbIX 3a5BOK".
20.04.2017 2.2.2 |B pa3spgene "4.1.5. OrderMassCancelRequest (message id=6004)":
* M3MeHeHo onucaHve nons Side;
« none Side Tenepb ABNSAETCS 0683aTENbHbIM.
17.04.2017 2.2.1 |[ob6asneH pasgen 5. Paclumpenus ana 6pokepos”.
20.03.2017 2.2.0 |Bpa3gen "3.2.1. lNpuBA3Ka 1 3aBepLUeHNe CECCUN" BHECEHDI [ONOMHEHUA.
27.02.2017 2.1.7 |B pasgene "4.1.1. NewOrderSingle (message id=6000)" BHeCEHO U3MeHeHune B npumeyaHme No2.
1.02.2017 2.1.6 |BHeceHbl U3MeHeHus B pasfen "4.2.7. ABTOMaTnyecKkoe CHATVE 3asiBOK NMPW OTK/IIOYEHWM NO/Mb30BaTenNs
OT TOPros".
28.12.2016 2.1.5 |WM3meHeHo onucaHue Tunos DeltaMillisecs n TimeStamp B pasgenax “2.1.4. lata n spemsa” n "5. Cxema
coo6LLeHNIA".
20.12.2016 2.1.4 |BHeCéHHble N3MeHeHus:
* B pasgene "3.1.2. EstablishmentAck (message id=5001)" nsmexneHo onucaHve nons NextSeqNo.
Tenepb 3T0 Nosie cTasio 0b6a3aTeNbHbIM.
* B paspgensi "3.2.6. MNonHoe BoccTaHOBEHME ceccum nocre c6os” n “3.2.7. Copoc HoMepoB coobLue-
HWiA" fo6aBneHbl NOACHAOLME Anarpammbi.
9.12.2016 2.1.3 |Bpasgene "4.2.1.1. flo6aBneHne KNNEHTOM 3aBKMN MO 06bIYHOMY MHCTPYMEHTY" CNpaBnieH cueHapwuii
"BapwuaHT 3. [lobaBneHue 3assku ¢ TimelnForce=4(FOK)".
20.10.2016 2.1.2 |W3meHeH pa3gen "3.2.3. MOHUTOPUHT COCTOSIHMA ceccumn”.
10.10.2016 2.1.1 |BHeCé&HHble U3MEHEHNUS:
¢ WN3ameHeHo onucaHue nons SecuritylD B pasgene "4.1.5. OrderMassCancelRequest (message
id=6004)".
» M3meHeHo onucaHve nons blockLength B pasaene "2.2. 3aronosok".
« [lononHeHa nHcopmauus B pasgene "3.2.1. NpuBa3ska 1 3aBepLueHne ceccumn”.
29.09.2016 2.1.0 |BHeCEHHble N3MEHEHUS:
¢ M3meHeHo onucaHue u Tun nonsa Flags y coobuwennii 4.1.6. NewOrderSingleResponse (message
id=7000) 4.1.7. NewOrderMultilegResponse (message id=7001) 4.1.9. OrderCancelResponse
(message id=7003) 4.1.11. OrderReplaceResponse (message id=7005).
* BHeceHbl smeHeHvsi B pasgen "5. Cxema coobLyeHunit”.
« [lo6asneH pasgen "2.1.6. btoBble Macku'".
27.06.2016 2.0.2 |BHeceHbl n3meHeHua B pasgesbl "3.2.3. MOHUTOPUHI COCTOSIHUA ceccun” n "4.2.7. ABToMatnyeckoe
CHATUE 3a8BOK NPW OTK/IOYEHWN NONb30BaTENS OT TOProB".
17.06.2016 2.0.1 |W3meHeH pa3gen "3.2.3. MOHUTOPUHT COCTOSIHMA ceccumn”.
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Jata

Bepcus

N3meHeHus

8.06.2016

2.0.0

[o6asneH pa3gen "4.2.7. ABTomMatMyeckoe CHATHE 3as1BOK MPU OTKKOYEHUN NOMb30BaTe st OT TOPros”.

29.04.2016

1.1.6

BHeceHHble N3MeHeHus:

* Bpasgene "3.1.8. FloodReject (message id=5007)" y nonei QueueSize n PenaltyRemain ncnpasneH
Tun Ha UInt32. ¥ nons QueueSize nsmeHeHO onucaHue.

* N3meHeH pasgen "3.2.1. [NpuBsA3Ka 1 3aBepLueHne ceccun” (CueHapuii 3aBepLLeHns ceccum).
* B pasgene "4.1.4. OrderReplaceRequest (message id=6003)" nsmeHeHo onvcaHune nons Mode.

B pasgenax "4.1.6. NewOrderSingleResponse (message id=7000)", "4.1.7.
NewOrderMultilegResponse (message id=7001)", "4.1.12. OrderReplaceReject (message id=7006)",
"4.1.14. ExecutionSingleReport (message id=7008)" n "4.1.15. ExecutionMultilegReport (message
id=7009)" ncnpasneHo onucaxune nonsa ClOrdID.

¢ N3meHeH pasgen "4.2.1.1. lobaBneHne KIMEHTOM 3asBK/ MO 06bIYHOMY UHCTPYMEHTY" (f06aBneHbI
elle fBa CLueHapus).

e N3meHeH pasgen "4.2.4.1. I3ameHeHve 3asBKy KMEHTOM" (406aB/EH eLle OAUH CLeHapuii).

« [lo6asneH pasgen "4.2.5.4. CeefieHne B CAEMKY 3asBK/ MO COCTABHOMY MHCTPYMEHTY".

22.03.2016

BHeceHHble n3mMeHeHus:
* B pasgene "2.1.4. lata n Bpems" BHECEHbI U3MEHEHNS B onucaHue Tuna TimeStamp.

« BHeceHbl n3mMeHeHUs B pasgenbl "3.2.2. 3anpoc NOBTOPHON NOCbISIKKA coobuieHmit”, "3.2.5. BoccTa-
HOBJIEHME Ceccum nocsie KpaTkoBpeMeHHoro c6os” 1 "3.2.6. MonHoe BOCCTaHOB/IEHWE ceccum nocrne
c6os".

« B pasgene "4.1.4. OrderReplaceRequest (message id=6003)" nameHeHo onnucaHue nons Price n no-
ns OrderQty, n go6asneHo onucaHue nons CheckLimit.

* B pasgenbl "4.1.14. ExecutionSingleReport (message id=7008)" n "4.1.15. ExecutionMultilegReport
(message id=7009)" go6asneHo onucaHne noneli SecuritylD u Side.

* YpaneHsbl pasgensi "4.2.1.3. lob6aBneHne 6pokepom 3asBK1 Ha KIIMEHTCKUIA TOpProBbIi kog" v "4.2.1.4.
[Jlo6aeneHne 6pokepoM 3asiBK/ MO COCTABHOMY MHCTPYMEHTY Ha K/IMEHTCKWIA TOProBbIii Kog".

* BHeceHbl U3MeHeHus B pa3gen "4.2. CLueHapuu TOproBoro B3anMogencrems”.

* BHeceHbl n3mMeHeHus B pasgen 5. Cxema coobLeHnii".

18.02.2016

BHeceHHble N3MeHeHus:

* B pasgene "4.1.7. NewOrderMultilegResponse (message id=7001)" yganeHo none LegPrice. B pas-
aen "4.1.15. ExecutionMultilegReport (message id=7009)" go6asneHo nosne LegPrice.

* YpaneH pasgen "4.2.7. ABToMatnyeckoe CHATME 3asiBOK NP OTK/IH0YEHWM Nosib30BaTens oT TOpros” .

* B pasgensbl "4.1.1. NewOrderSingle (message id=6000)", "4.1.2. NewOrderMultileg (message
id=6001)", "4.1.4. OrderReplaceRequest (message id=6003)", "4.1.5. OrderMassCancelRequest
(message id=6004)", "4.1.6. NewOrderSingleResponse (message id=7000)", "4.1.7.
NewOrderMultilegResponse (message id=7001)", "4.1.9. OrderCancelResponse (message
id=7003)", "4.1.11. OrderReplaceResponse (message id=7005)", "4.1.14. ExecutionSingleReport
(message id=7008)", "4.1.15. ExecutionMultilegReport (message id=7009)" go6asneHo onuncaHue
nonsa ClOrdLinkID.

« [lo6asneH pasgen "3.2.6. NosHoe BOCCTaHOB/IEHME ceccun nocnie cbos”.
« BHeceHbl n3MeHeHus B pa3gen "5. Cxema coobLeHniA".

« [lo6asneH pa3gen "3.2.7. C6poc HOMepOB COOBLLEHWNIA".

27.01.2016

BHeceHHble N3MeHeHus:

* B pasgene "4.1.1. NewOrderSingle (message id=6000)" y nons CheckLimit gononHeHo onvcaHue un
nsmeHeH Tun Ha CheckLimitEnum. ¥ nons TimelnForce n3meHeHo Hannuve Ha Y.

* B pasgene "4.1.2. NewOrderMultileg (message id=6001)" y nons TimelnForce n3meHeHo Hanuume
Ha Y.

* B pasgene "4.1.12. OrderReplaceReject (message id=7006)" y nona CIOrdID n3meHeHO Hanunune
Ha N.




Cneuucukauus 6uHapHoro npotokona TWIME it CpOYHOro pblHKa 04.09.2024

Aata Bepcus N3meHeHus

* BHeceHbl UI3MEHEHUS U JOMOSIHEHNA B pasgensl "3.2.4. Hymepauus coobueHunii” n "3.2.5. BoccTa-
HOB/EHUE ceccum nocne cbos".

« [lo6asneH pasgen "3.1.9. SessionReject (message id=5008)" .

« [lo6aBneH pasgen "4.1.17. SystemEvent (message id=7011)" .

* VpeHTudimkaTopbl COOOLLEHUI YPOBHSA NPUIOXKEHUS, KOTOpPble XOAAT OT cepBepa Ha KaveHTa
(6006-6016) 3amMeHeHbl COOTBETCTBEHHO Ha 7000-7010.

* B pasgen "3.2.3. MOHUTOPUWHI COCTOSIHUS ceccumn” fob6aBneHo orpaHuyeHve: "He 6onee Tpéx
Heartbeat-coobLueHuii B cekyHay".

» B0 BCex COOBLLEHNAX YPOBHS NPUIOXEHNA N3MEHEH NOPAAOK NOMei, nepsbiMn UAyT 8-Mu GaiiToBble
Lenble, 3aTeM 4-x 6aiiToBble, 3aTeM OCTa/IbHbIE LieNIOYNC/IEHHbIE, 3aTEM CTPOKM.

* BHeceHbl u3MeHeHust B pa3gen 5. Cxema coobLeHNiA".

7.12.2015 1.1.2 |BHeCeHHble U3MEHEHVUSA:

« Pazpen 2.1.4. fata u Bpems: Tun TimeStamp - UNIX-BpemMs B HaHOocekyHAax (6bl10 B MUKPOCEKYH-
nax).

B pasgenax 4.1.6. NewOrderSingleResponse (message id=6006), 4.1.7.
NewOrderMultilegResponse (message id=6007), 4.1.9. OrderCancelResponse (message id=6009),
4.1.11. OrderReplaceResponse (message id=6011), 4.1.14. ExecutionSingleReport (message
id=6014), 4.1.15. ExecutionMultilegReport (message id=6015) y nons ClOrdID n3meHeH npnsHak Ha-
nnumns Ha N, a TaKke JOMOTHEHO OnMcaHne nons.

« Bpasgen "4.1.6. NewOrderSingleResponse (message id=6006)" no6asneHsl nons: SecuritylD, Side,
OrderQty, Price, TradingSessionID, Flags, ExpireDate.

« B pasgen "4.1.7. NewOrderMultilegResponse (message id=6007)" po6asneHbl nons: SecuritylD,
Side, OrderQty ,Price, TradingSessionID, Flags, ExpireDate, LegPrice.

¢ B pasgensi "4.1.9. OrderCancelResponse (message id=6009)" n "4.1.11. OrderReplaceResponse
(message id=6011)" no6aBneHsl nons: TradingSessionID, Flags.

* B pasgen "4.1.11. OrderReplaceResponse (message id=6011)" go6asneHbl nons: PrevOrderID,
Price.

« B pasgensi "4.1.14. ExecutionSingleReport (message id=6014)" n "4.1.15. ExecutionMultilegReport
(message id=6015)" no6asneHsl nons: OrderQty, TradingSessionID, Flags.

* Tun nonsa CIOrdID n3meHeH Ha UlInt64.

« [lo6aBneHbl pasgensi "4.1.16. EmptyBook (message id=6016)" n "4.2.6. 3aBepLueHne TOProBoli cec-
cun'.

« Bpasgene "4.1.1. NewOrderSingle (message id=6000)" none Symbol 3ameHeHo Ha nosne SecuritylD.

e YpaneHbl pasgenbl “4.1.6. OptOrderMassCancelRequest (message id=6005)" un "4.1.5.
FutOrderMassCancelRequest (message id=6004)". Bmecto Hux pobasneH pasgen "4.1.5.
OrderMassCancelRequest (message id=6004)".

* BHeceHbl U3MeHeHus 1 JononHeHus B pasgen “4.2. CueHapuv TOpProBoro B3aumogencTaus”.

* BHeceHbl u3MeHeHust B pasgen "5. Cxema coobLeHNiA".

30.11.2015 1.1.1 |BHeCeHHble U3MEHEHNSA:

B coobueHus OrderCancelRequest (pasgen 4.1.3) u OrderReplaceRequest (pa3gen 4.1.4) noba-
BfIeHo none Account.

Tun nonei OrderQty n LastQty nsmexeH Ha UInt32.

B coobuieHne OrderReplaceResponse (pasgen 4.1.12) go6asnexo none OrderID.
B coobuieHusix ¢ message id ¢ 6006 no 6015 gobasneHo none Timestamp.

B coo6ueHnn NewOrderSingle (pasgen 4.1.1) gononHeHo onucaxme nons ClOrdID.

BHeceHbl U3MeHeHUA 1 AOMOMHEHWS B pa3gen 4.2. CU,eHapVII/I Toprosoro B3aVIMOD,eI7ICTBVIFI.

BHeceHbl n3meHeHUs B pasgen 5.Cxema coo6LLEHWIA.
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1. BBegeHue

1.1. HasHayeHne JOKyMeHTa

B JaHHOM A0KyMeHTe npefcTaBfieHa crneLlmdukanms 6MHapHOro NpoToKoa f/1s1 CPOYHOTO PbiHKA. Lienblo cneuundukauumn senseTcs onu-
CaHue NPe3eHTaLMOHHOT0, CECCYOHHOIO M MPUK/IaAHOTO YPOBHEN NpoToKona. B AaHHyo cneuuduKaLlmio He BXOAAT aAMUHUCTPATUBHbIE 1
TeXHUYeckne acnekTbl OpraHu3aLyy CETEBOTO NOAK/UEHMS, @ Takke cnocobbl 06ecneyeHst ero 6e30nacHoCTU.

1.2. Kpyr nonb3oBareneu

,ﬂ,aHHbIVI AOKYMEHT npeaHasHavyeH ans 6U3HEC-aHa/IMTUKOB, CUCTEMHBIX APXUTEKTOPOB U NPOrpaMMnCTOB, yHaCTBYOLNX B MPOEKTUPOBaHUN
n pa3pa60TKe nporpaMmmMmHoOro obecneveHus Ana nocrtyna Ha CpOLIHbIVI PbIHOK C NCMOJ1b30BaHNEM LLJTHO3a TwimeGate.

1.3. O6uwee onucaHne TwimeGate

LLino3 TwimeGate - cepBepHoe NpunoxeHne, paboTatoLiee Ha CTOPOHe GUpXK, 1 obecneymBaroLLee BO3MOXHOCTb NOAK/IHUYEHNS K TOpram
Ha CPOYHOM PbIHKE NPUNOXEHWUI nonb3osatesneli (poboToB, TEPMUHASIOB, CUCTEM TexaHanunsa u T.n.) No buHapHomy npoTtokony. L3
npefocTasnfeT No/b30BaTeNsAM CneayoLie BO3MOXHOCTY:

» OTnpaBKa 3asiBOK B TOProOBYH) CUCTEMY.

« CHATME 1 NepeMeLLeHne 3asiBOK.

 [onyyeHune pesynbLTaTtoB 06PabOTKN KOMaHA,

* MonyyeHne coobLLeHn i 06 UCNOHEHWN (CBEAEHUN B CAENKY) 3asIBOK.
 3anpoc NoBTOPHOI NEPECHISIKN COOGLLEHWIA (B Crlydae nponycka).
TpaHCcAAUMA PbIHOYHBIX AaHHbIX B OYHKLMM LWLK03a HE BXOAMT.

BHuMaHwue! MNpy N3MEHEHUM BEPCUM CXEMbI MPOTOKONA TEPSIETCS 06paTHas COBMECTUMOCTb. Takum 06pasom BITC, UCNOMb3YHOLLME UHbIE
HOMepa BepCHU, OKaXYTCsi HepaboToCNOCOGHBI.

10
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2. NMpe3eHTaUUOHHbI YPOBEHb

MpoToKoN Npe3eHTaLMOHHOIO YPOBHS paspaboTaH Ha ocHoBe FIX Simple Binary Encoding (https://www.fixtrading.org/standards/sbe); npea-
nonaraeTcs, YTOo Nosb30BaTesb YXKe 3HaKOM C OCHOBaMU 3TOr0 NPOTOKO/A.

2.1. Tunbl gaHHbIX

B NpoTOKO/Ee NCMOMb3YOTCSA CReayloLme TUMbl AaHHbIX.

2.1.1. LlenouncneHHble TUNbI

<type name="Int8" maxValue="126" minValue="-128" nullValue="127"
presence="optional" primitiveType="int8"
description="LlenoyncneHHoe 3HakoBoe pa3mepom 1 6aint'"/>

<type name="Int16" maxValue="32766" minValue="-32768" nullValue="32767"
presence="optional" primitiveType="int16"
description="LlenoyncneHHoe 3HakoBOoe pa3mepom 2 6alita'"/>

<type name="Int32" maxValue="2147483646" minValue="-2147483648"
nullValue="2147483647" presence="optional" primitiveType="int32"
description="LlenoyncneHHoe 3HakoBoe pa3mepom 4 6aliTta'"/>

<type name="Int64" maxValue="9223372036854775806" minValue="-9223372036854775808"
nullValue="9223372036854775807" presence="optional"
primitiveType="1int64" description="LenoyncneHHoe 3HakoBoe pa3mepom 8 6ant"/>

<type name="UInt8" maxValue="254" minValue="0" nullValue="255"
presence="optional" primitiveType="uint8"
description="lenoyncneHHoe 6e33HakoBoe pa3mepom 1 6ant'"/>

<type name="UInt16" maxValue="65534" minValue="0" nullValue="65535"
presence="optional" primitiveType="uint16"
description="lenoyncneHHoe 6e33HakoBOe pa3mepom 2 b6aiTa'"/>

<type name="UInt32" maxValue="4294967294" minValue="0"
nullValue="4294967295" presence="optional" primitiveType="uint32"
description="lenouyncneHHoe 6e33HakoBoe pa3mepom 4 baiTa'"/>

<type name="UInt64" maxValue="18446744073709551614" minValue="0"
nullValue="18446744073709551615" presence="optional"
primitiveType="uint64" description="LenouyncneHHoe 6e33HakoBoe pa3mepom 8 6Gant"/>

2.1.2. lecATUYHbIE

<composite name="Decimal5" description="Decimal">
<type name="mantissa" description="mantissa" minValue="-9999999999999999"
maxValue="9999999999999999" primitiveType="int64" presence="required" />
<type name="exponent" description="exponent" presence="constant"
primitiveType="1int8">-5</type>
</composite>

2.1.3. CTpoKoOBble
CTpoKa CUMBO/I0B (DUKCUPOBAHHOW ANMHbI.
<type name="String7" length="7" primitiveType="char"/>
<type name="String20" length="20" primitiveType="char"/>
<type name="String25" length="25" primitiveType="char"/>
2.1.4. faTa u Bpemsa
<type name="DeltaMillisecs" description="KonmyecTBO MWAUCEKYHA B TaimayTe"
maxValue="60000" minValue="1000" presence="required"
primitiveType="uint32"/>
<type name="TimeStamp" description="UNIX-Bpemsa B HaHOCeKyHAax no cTaHgapTy UTC"

maxValue="18446744073709551614" minValue="0" nullValue="18446744073709551615"
presence="optional" primitiveType="uint64"/>
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2.1.5. NepeuncneHus

<enum name="TerminationCodeEnum" encodingType="uint8">

<enum name="Est

<enum name="Ses

<validValue name="Finished">0</validValue>
<validvValue name="UnspecifiedError">1</validvalue>
<validvValue name="ReRequestOutOfBounds'">2</validvalue>
<validvValue name="ReRequestInProgress'">3</validvalue>
<validValue name="TooFastClient">4</validvalue>
<validValue name="TooSlowClient">5</validvalue>
<validValue name="MissedHeartbeat'">6</validvValue>
<validValue name="InvalidMessage'">7</validValue>
<validValue name="TCPFailure">8</validValue>
<validValue name="InvalidSequenceNumber'">9</validValue>
<validValue name="ServerShutdown">10</validValue>
<validvValue name="SequenceReset'">11</validvValue>
</enum>

ablishmentRejectCodeEnum" encodingType="uint8">

<validvValue name="Unnegotiated">0</validvalue>
<validValue name="AlreadyEstablished">1</validvValue>
<validvValue name="SessionBlocked">2</validvValue>
<validvValue name="KeepaliveInterval'">3</validvValue>
<validvalue name="Credentials'">4</validvValue>
<validvValue name="Unspecified">5</validvalue>
<validvValue name="TooFastReconnect">6</validvValue>
</enum>

sionRejectReasonEnum" encodingType="uint8">

<validValue name="ValueIsIncorrect">5</validvalue>

<validValue name="Other">99</validvalue>

<validvValue name="SystemIsUnavailable">100</validvValue>

<validValue name="ClOrdIdIsNotUnique">101</validValue>
</enum>

<enum name="Tim

eInForceEnum" encodingType="uint8">

<validvalue name="Day'">0</validValue>

<validValue name="IOC">3</validValue>

<validValue name="FOK">4</validVvalue>

<validvalue name="GTD">6</validValue>

<validValue name="BOC">122</validvValue>
</enum>

<enum name="Sid

eEnum" encodingType="uint8">

<validvalue name="Buy'">1</validValue>

<validValue name="Sell">2</validValue>

<validValue name="AllOrders">89</validVvalue>
</enum>

<enum name="Mod

eEnum" encodingType="uint8">

<validvValue name="DontChangeOrderQty">0</validvalue>
<validvValue name="ChangeOrderQty">1</validvalue>
<validValue name="CheckOrderQtyAndCancelOrder">2</validValue>
<validValue name="FixStyleReplace'">3</validvValue>

</enum>

<enum name="Tra

<validValue
<validValue
<validVvalue

dSesEventEnum" encodingType="uint8">
name="SessionDataReady">101</validVvalue>
name="IntradayClearingFinished">102</validValue>
name="IntradayClearingStarted">104</validvalue>

<validValue name="ClearingStarted">105</validVvalue>

<validValue name="ExtensionOfLimitsFinished">106</validVvValue>
<validValue name="BrokerRecalcFinished">108</validVvalue>
<validValue name="AuctionFinished">122</validvValue>

<validValue name="AuctionCollectOrderStarted">123</validValue>
<validValue name="AuctionCollectOrderFinished">124</validValue>

</enum>

<enum name="Com

plianceIDEnum" encodingType="char">

<validvalue name="NotAvailable" > </validvValue>
<validvalue name="Manual" >M</validvalue>
<validvalue name="StopLoss" >S</validvalue>
<validvalue name="Algorithm" >R</validvalue>
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<validValue name="Autofollow" >A</validValue>
<validvalue name="MarginCall" >D</validValue>
</enum>

2.1.6. ButoBble Macku

<set name="FlagsSet" encodingType="uint64">

<choice name="Day" description="0Orders: Day order" >0</choice>

<choice name="I0C" description="0Orders: IOC order" >1</choice>

<choice name="0TC" description="0rders and Trades: OTC order or OTC trade" >2</choice>
<choice name="PosTransfer" description="Trades: Position transfer trade" >3</choice>
<choice name="Collateral" description="Orders:

Client collateral was not checked while adding order" >4</choice>

<choice name="DontCheckLimits" description="0rders: Do not check limits for options'">9</choice>
<choice name="DueToCrossCancel" description="Orders:

The record results from cancelling the order due to cross" >13</choice>

<choice name="FOK" description="0rders: FOK order" >19</choice>

<choice name="Replace" description="Orders:

The record results from replacing the order" >20</choice>

<choice name="Cancel" description="Orders:

The record results from cancelling the order" >21</choice>

<choice name="MassCancel" description="0Orders:

The record results from mass cancelling" >22</choice>

<choice name="Clearing" description="Trades: Clearing session trade" >25</choice>
<choice name="Negotiated" description="Trades: Negotiated trade" >26</choice>

<choice name="MultilLeg" description="Trades: Multi leg trade" >27</choice>

<choice name="CrossTrade" description="Orders:

Flag of cancelling the left balance of the order because of a cross-trade" >29</choice>
<choice name="NegotiatedMatchByRef" description="Trades:

Negotiated trade matched by reference" >31</choice>

<choice name="COD" description="Orders:

The record results from cancelling an order via 'Cancel on Disconnect' service'">32</choice>
<choice name="UKS" description="0rders: The record results from cancelling an order via
'User Kill Switch' service">37</choice>

<choice name="NccRequest" description="0Orders and Trades:

National Clearing Center request'">38</choice>

<choice name="NCC" description="0Orders: The record results from cancelling an order via
'OrderMassCancelByBFLimitRequest'">39</choice>

<choice name="LigNettingRF" description="0rders and Trades: The record are formed in the
process of liquidation netting">40</choice>

<choice name="ActiveSide" description="Trades: Flag of aggressive side'">41</choice>
<choice name="PassiveSide" description="Trades: Flag of passive side'">42</choice>
<choice name="Synthetic" description="0Orders: Flag of the synthetic order'">45</choice>
<choice name="Iceberg" description="0rders and Trades: Iceberg order'">47</choice>
<choice name="DisclosedIceberg" description="0rders: The record results from disclosing
of Iceberg order">53</choice>

<choice name="BOC" description="0rders and Trades: Book or Cancel order'">60</choice>
<choice name="DuringDiscreteAuction" description="0rders and Trades: The record formed
in the process of discrete auction'">62</choice>
</set>

<set name="Flags2Set" encodingType="uint64">
<choice name="Zero" description="Empty set'">0</choice>
</set>

<set name="ClientFlagsSet" encodingType="uint8">

<choice name="DontCheckLimits" description="Do not check limits for options" >0</choice>
<choice name="NccRequest" description="National Clearing Center request" >1</choice>
</set>

<set name="SecurityTypeSet" encodingType="uint8">

<choice name="Future" description="Futures" >0</choice>

<choice name="Option" description="0Options" >1</choice>

<choice name="Multileg" description="Multileg instuments" >4</choice>
</set>

2.2. 3aronoBoOK

TwimeGate-coo6LeHne CoCTONT 13 CTaHAAPTHOIO 3aro/ioBKa 1 Tesia coobLeHus. Mosist 3arofioBka A0/KHbI NPe/LecTBoBaTh NossM Tena
coobLeHus. Mma 3aronoBka - "messageHeader”. CTaHAapTHbI 3aro/I0BOK COOBLLEHNSI COAEPXKUT CiedytoLue noss

<composite name="messageHeader'">
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<type
<type
<type
<type
</composite>

name="blockLength" primitiveType="uint16" description="/[nuHa Tena coobueHuna"/>
name="templateId" primitiveType="uint16" description="WgeHTudnkaTop coobueHma"/>
name="schemaId" primitiveType="uint16" description="UWgeHTudnkaTop cxembl coobWeHunin"/>
name="version" primitiveType="uint16" description="Bepcua cxembl coobuweHunin"/>

2.3. Cxema coo6LeHuni

<?xml version="1.0" encoding="UTF-8"?>

<?xml-stylesheet href="sbe_schema.xsl" type="text/xsl"?>

<sbe:messageSchema package="moex_spectra_twime" byteOrder="littleEndian" id="19781" version="7"
xmlns:sbe="http://fixprotocol.io/2016/sbhe"
xmlns:xsi="http://www.w3.0rg/2001/XMLSchema-instance"
xsi:schemaLocation="http://fixprotocol.io/2016/sbe sbe.xsd">

</sbe:messageSchema>

ATpUOYTbI CXEMBI:

ATpuoyT OnucaHve 3HaueHue
id YHUKaNbHbIN NAEHTUVKATOP CXEMbI.
version Bepcus cxembl.
package HaumeHoBaHVe 1n KaTeropms cxembl "moex_spectra_twime"
byteOrder Mopsifok 6aiiToB B NONSAX. "littleEndian”
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3. CeCCUOHHbIN YpOBEHb

Ha ceccroHHOM ypoBHe obecneunBaeTca naeHTUdUKauma CTOPOH B3avIMOAENCTBIUSA, rapaHTVpOBaHHas fOCTaBka v nocnefosatenibHas
06paboTka coobLLEeHUI, KOHTPO/Ib COCTOSHNSA COEANHEHUA 1 BO3MOXHOCTb BOCCTAHOB/IEHUSI CeCCim B Clyqae c60eB. [TPOTOKON CecCUoH-
HOro ypoBHS paspaboTaH Ha ocHoBe FIXP (https://www.fixtrading.org/standards/fixp); npegnonaraetcs, YTo Nosib30BaTeNb yXXe 3HaKoM C
OCHOBaMM 3TOr0 MPOTOKONA.

3.1. MogpepxnBaemblie COOOLLEHUSA

 Establish - iHuunupyet npusasky ceccun kK Tekywemy TCP-coefMHEeHWIO.

» EstablishmentAck - MNoareepxaaet npmsasky ceccumn kK TCP-coefMHEeHN0.

» EstablishmentReject - /13BewaeT 0 Tom, 4TO ceccuio He yaanock npueasatb kK TCP-coeguHeHuto.

» Terminate - 3aBepLueHune ceccum.

+ RetransmitRequest - 3anpoc NoBTOPHOI NepechIIKM COOBLLEHUI, HAUMHAS C YKa3aHHOTo HoMepa.

 Retransmission - YBejoM/ieH1e 0 NOBTOPHOI NepPeChIKE COOBLLEHUA.

. Sequence - Vicnonb3yeTtca ansa yctaHOBKW HOMepa C/eayoLwero COO6LLleHVIF|. Takxe gaHHoe COOﬁLLI,eHVIe NCNOJ/Ib3yeTCA KakK Heartbeat.

* FloodReject - MpucbinaeTcs cMcTeMoii Npy NPEBbLILLEHNN IMMUTA HA KONIMYECTBO COOGLLEHWI B €4MHNLY BPEMEHW.

 SessionReject - OTnpasnseTcsi B OTBET HA HEBA/INAHbIE COOBLLEHUS OT K/IMEHTOB.

 BusinessMessageReject - OTK/IOHEHWE COOBLLEHUS NMPUKIAAHOTO YPOBHSI.

Hwxe npvBefeHO onvcaHve nonel coobLeHnin. Jna Kaxaoro nons ykasaHsbi:

Mone — vvsa nons;

Tag — YHUKa/IbHbI UaeHTUdmKaTop nons;

* Y - obsA3atenbHoe none, T.e. nullValue He ncnonb3yetcs;

* N - onuuoHanLHOE nosne, T.e. MOXHO Nepefasartb nullValue;

Hanuuue — npusHak, KOTOprVI nokasbliBaert, AnsieTca v nullValue Ba/INHbLIM 3Ha4YeHneM Ans nons:

» C - none 3anosnHsetcs He nullValue 3HayeHrem npun onpegenieHHom ycnoBsun.

e Twun - TN nons;

OonucaHue - feTasibHoe onucaHune nons.

3.1.1. Establish (message id=5000)

CoobLeHre MHULMMPYET NPUBSA3KY ceccum K Tekyemy TCP-coefuHeHuno. Bpems oxugaHusa coobuieHns Establish nocne yctaHosnerus
TCP-coeaunHeHusa coctasnseT 10 cekyHa, nocrne kotopbix TCP-coeanHeHne paspbiBaeTcs.

Tag ‘ Mone Hanuune Tvn OnucaHve
<Header> Y
20204 Timestamp Y TimeStamp Bpewms oTnpasku 3anpoca.
20205 Keepalivelnterval Y DeltaMillisecs MHTepBas nepegayun Heartbeat coobLyeHmnin. 3HaueHne gosx-
HO HaxoauTbCA B Npegenax ot 1000 go 60000 MUNNNCEKYHL,
BK/THOUNTENBHO.
20206 Credentials Y String20 MpaeHTudmkaTop KnveHTa (N1orvix).

3.1.2. EstablishmentAck (message id=5001)

CooblLueHne NoATBepxAaeT NpuBssKy ceccumn k TCP-coequHeHuto.

Tag ‘ Mone Hanwnuune Tun OnucaHve
<Header> Y
20207 RequestTimestamp |Y TimeStamp Bpems otnpasku 13 cooblueHns Establish.
20205 Keepalivelnterval Y DeltaMillisecs MHTepBan nepesaun Heartbeat coo6LyeHUiA.
20208 NextSeqNo Y Uint64 MopsaKoBbI HOMEp CriefyoLWEero CoobLLeHns.
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3.1.3. EstablishmentReject (message id=5002)

Coo6LLEeHMe 13BELLAET 0 TOM, UTO CECCHIO He YAanoch NpuBsA3ath kK TCP-coefjyHeHuo.

Tag | Mone Hanuune Tvn OnucaHve
<Header> Y
20207 |RequestTimestamp Y TimeStamp Bpewms otnpaskun 13 cooblueHns Establish.
20209 |EstablishmentRejectCode| Y EstablishmentRejectCodeEnum |MNprunHa OTkNoHEHMS 3anpoca:

« "0" Unnegotiated - 3ape3epsBupoBaHo B FIXP, HO He
MOXET npoun3oiTn B TwimeGate.

"1" AlreadyEstablished - CoeguHenvne gns 3toro
K/INEHTA YXXe YCTaHOB/EHO.

e "2" SessionBlocked - Monb3oBartenb 6bia 3a6/10KK-
poBaH, crnefyeTr 06paTUTbCA B TEXHWYECKYI Mof-
[LEPXKY 3a pasbsACHEHUAMMU.

« "3" Keepalivelnterval - WHTepBan nepegayu
Heartbeat coo6LLeHnii HaxoanTCsA BHe fONyCTUMOro
JAnanasoHa.

« "4" Credentials - JIn6o Takoro nonb3oBarens HeT, 1u-
60 He c Toro ip-agpeca.

« "5" Unspecified - BHyTpeHHsiA owmbka cepsepa,
cnepyeT 06paTUTLCS B TEXHUYECKYHO MOAAEPXKKY.

e "6" TooFastReconnect - lMonb3oBarenb MbiTaercs
BbINO/THUTb NPUBSA3KY CECCUMU CINLLKOM 4acTo.

3.1.4. Terminate (message id=5003)

3aBepLueHne ceccuun.

Tag ‘ Mone Hanunuune Tvn OnucaHve
<Header> Y
20210 TerminationCode Y TerminationCodeEnum | MpuynHa npepbiBaHWs ceccum:

"0" Finished - Ceccusi 3aBepLueHa no 3anpocy K/vMeHTa.

"1" UnspecifiedError - BHyTpeHHsA olnbka cepsepa, cne-
AyeT 06paTuTbCA B TEXHUYECKYIO NOALEPXKKY.

2" ReRequestOutOfBounds - B oTBET Ha
RetransmitRequest. 3anpaluvBaemble COO6LLEHNSA HE MO-
ryT 6bITb MEpecaHsbi.

"3" ReRequestIinProgress - 3anpoc RetransmitRequest Ha
NepecbIsiKy elle He 3aBepLUnsICS.

"4" TooFastClient - KnneHT npucbinaeTt C/MWKoM MHOIO Co-
06LLeHniA. 3HaunTeNbHO NPEBOCXOASA CBOO KBOTY.

"5" TooSlowClient - KneHT He BblunTbIBAET COOOLLEHNS U3
TCP cokeTa. W KonmuecTBO Taknx COOBLLEHUIA 3HaYNTe b-
HO.

"6" MissedHeartbeat - OT kiMeHTa yxxe He NpUXoaAT Co06-
LeHuns 3a nepviog 6onee Keepalivelnterval.

"7" InvalidMessage - /ln6o coobLeHne HapyLlaeT npoTo-
Kon, NMM60 He BO3MOXHO pacno3HaTb NonyyeHHoe coobLue-
Hue.

"8" TCPFailure - Owmnb6ka Ha TPaHCNOPTHOM YPOBHE.

"9" InvalidSequenceNumber - MocblnaeTcsa B OTBET Ha CO-
obLeHne Sequence ¢ HekoppekTHbIM SequenceNumber.

"10" ServerShutdown - CepBep LUTATHO 3aBepLuaeT paboTy.
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Tag

Mone

Hanuuue

Tun

OonucaHve

» "11" SequenceReset - C6poc HOMEPOB COOBLLEHWIA.

3.1.5. RetransmitRequest (message id=5004)

3anpoc NoBTOPHOIA Nepechinkv coo6LLEHNIA B konmyecTBe Count, HaunHas ¢ FromSegNo.

Tag ‘ Mone Hanunuune Tvn OnucaHve
<Header> Y
20204 Timestamp Y TimeStamp Bpemsa oTnpasku 3anpoca.
20211 FromSegNo Y Uint64 MopsAKoBbI HOMep NePBOro 3anpallnBaeMoro cCoo6LLEHUS.
20212 Count Y UInt32 KonuuecTtBo 3anpalumBaemMbix COOOLLEHNIA.

3.1.6. Retransmission (message id=5005)

CoobLieHne yBeflOMASET, 4TO Nocreaylolme coobLieHns B konuuecTBe Count - 3TO nepecbliaeMble COOGLEHMA B OTBET Ha
RetransmitRequest (message id=5004).

Tag ‘ Mone Hanuune Twvn OnucaHve
<Header> Y
20208 NextSeqNo Y Uint64 MopsAKOBLI HOMEp NepBOro Co06LLEHUS U3 CO0BLLEHNMI, Ne-
pecbliaeMbixX B OTBET Ha RetransmitRequest.
20207 RequestTimestamp |Y TimeStamp Bpewmsi otnpaBku 13 cooblueHns RetransmitRequest.
20212 Count Y UInt32 Konnuectso coobLeHWiA.

3.1.7. Sequence (message id=5006)

Mcnonb3yetca Tonbko B kavectse Heartbeat-coobuienus. KnveHTty cnegyeT oTnpasnsATe Ha TwimeGate 3HayeHue nullValue B none
NextSeqNo. TwimeGate otnpasnseT knveHTy B none NextSeqNo HOMep crneaytoLero CoobLLeHs NPUKIaAHOMO YPOBHS.

Tag ‘ Mone Hanuune Twun ‘ OnucaHve
<Header> Y
20208 ‘ NextSeqNo N Uint64 ‘ [MopsaKoBbI HOMEp CriefyLWEero CoobLLeHns.

3.1.8. FloodReject (message id=5007)

MpwW NpeBbILEHUN NMMUTA COOBLLEHNI CMCTEMA KOHTPO/SE aHOMasIbHO aKTUBHOCTU MOCHINIAET NOMb30BaTes0 COOOLLEHME C YBeOMIe-
H1em 06 oTKase B 06CTyXMBaHUN.

Tag ‘ Mone Hanuune Twun OnucaHve
<Header> Y
11 ClOrdID Y Uint64 Monb3oBaTenbCKMin MAEHTUMKATOP OTBEPIHYTON 3as1BKU.
20213 QueueSize Y UInt32 KonnuyecTBo NOMy4YeHHbIX OT K/MEHTa COOGLLEHWIA, YPOBHS
MPUIOXKEHNSA, 3a NOCNEAHION CEKYHAY.
20214 PenaltyRemain Y Uint32 Bpems B MuKpocekyHZax, no NpoLecTBMM KOTOpPOro Gyaet
YCMNELLHO NPUHATO criefytoLee coobLeHe.

3.1.9. SessionReject (message id=5008)

OTI'IpaBI'IHETCH B OTBET Ha HeBa/IHbIe COO6LLI'EHVIFI OT K/IMEHTOB.

Tag ‘ Mone Hanunune Tun OnucaHue
<Header> Y
11 ClOrdID Y Uint64 Monb3oBaTeNnbCKMii AEHTUIMKATOP OTBEPrHYTO 3asB-
Ku.
371 RefTagID N Uint32 M aeHTndmkaTop HEKOPPEKTHOTO MONS.
373 SessionRejectReason|Y SessionRejectReasonEnum | Kog, NpyyrHbl OTKNOHEHUSI COOBLLEHUS:

» "5" ValuelslIncorrect - HekoppekTHOe 3Ha4YeHve nons.

* "100" SystemlsUnavailable - Toprosas cuctema He
[OCTynHa.
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Tag

Mone

Hanuuue

Tun

OnucaHue

» "101" ClOrdldIsNotUnique - MNonb3oBaTenbckuii MaeH-
TUdMKaTOp 3asBKN HE YHUKAUIEH.

» "99" Other - VHoe.

3.1.10. BusinessMessageReject (message id=5009)

OTKNOHEHWE COOBLLEeHNIA NPUKNAAHOTo YpoBHSA. COO6LLEHVE MOXET NPUXOAUTL NPU OTKNIOHEHWK 3anNpoCcoB Ha AobaBneHune, yaaneHue nim
nepemeLleHvie 3asBOK, NPU OTK/TOHEHMM 3aNpPOCOB HA MACCOBOE CHATWE 3asiBOK, a TaKXKe NPY CHATUWN MHOTOAHEBHbIX 3aABOK B KNMPYHT.

Tag Mone Hanuune Twvn ‘ OnucaHve
<Header> Y
11 ClOrdID Y Uint64 Maentndmkatop ClOrdID 13 3anpoca.
20204 Timestamp Y TimeStamp [ata n Bpemsi onepauuun Ha cepsepe.
103 OrdRejReason Y Int32 Kof, npnumnHbl OTK/I0HEHUS 3anpoca. OnnucaHue Kogos CMOTPU
B pa3gene "CrnpaBoyHMK KOLOB Bo3Bparta'.

3.2. CueHapun ceCCUOHHOro B3ammMmogencTBus

3.2.1. NpuBA3Ka n 3aBepLueHnEe ceccumn

[na npuesasku ceccumn k TCP-coegnHEHUIO KNEHT JO/MKEH NnocnaTtk coobuieHne Establish. Ecnmn coobuwenne Establish koppekTHoe 1 nosb-
30Barenb aBTOpM30BaH, TwimeGate oTNpaBnsieT KMEHTY OTBETHOe coobLueHune EstablishmentAck, koTopoe nogTBepXaaeT NPUBA3KY cec-
cun. Ecnn cooblueHne Establish He koppekTHoe nnan CucTema He aBTopu3oBasia Nnosb3oBartens, TwimeGate oTnpaBAsieT KANEHTY CO06-
weHve EstablishmentReject ¢ ykasaHnem npuunHbl OTKNOHEHNS 3anpoca. [oBTopHas otnpaska coobuieHns Establish gomkHa 6biTh Bbl-
nosiHeHa He paHee yeM Yepe3 1 cekyHAy. ECnv KAMEHT caenaeT Takylo MonbITKy paHblue, TwimeGate oTpaBiseT KAMEeHTy coobLueHne
EstablishmentReject c ykazanvnem npuunHbl EstablishmentRejectCode=6 (TooFastReconnect).

|
Establish !

|
I
I |-
i (message id=5000) VI
I |
| |
alt : :
[Successful Establbshment] :
EstablishmentAck
_____________________________ -
:‘ (message id=5001) |
I |
| I
| I
_________ S
| |
[Failed Establishment] I
| I
I : : |
__________ EstablishmentReject _ _ _ _ _ _ _ _ _
:‘ (message id=5002) _:
| I
I I
I |

Puc. 1. Auarpamma. MpuBaska ceccun

[ins 3aBepLUEHNS Ceccumn KIMEHT JO/MKEH OTNPaBnTb CoobLLeHVe Terminate n goxAarbca oT TwimeGate 0TBETHOMO coo6LleHus Terminate
¢ TerminationCode=0 (Finished).
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TwimeGate
| |
| |
| Terminate o
: (message id=5003) "‘
| |
' Terminate ‘

(message id=5003)

Puc. 2. Anarpamma. 3aBepLlieHue ceccuu

MoxHo nocblnatb He 6onee ogHoro 3anpoca Ha HoBoe TCP-coeguHeHmne (TCP-SYN nakeT) K TwimeGate ¢ ogHoro |IP-agpeca B cekyHAy.
Ecnv knueHT nonbiTaeTca nogknoyarses vaue, To TCP-coefuHeHne 6yaeT OTK/IOHEHO.

Mpy nonbiTke ABYX 1 6onee ofHOBpeMeHHbIXx TCP-coeMHEeHW 1 OTNPaBKN B HUX OAHOrO W TOrO e uaeHTudmkatopa TWIME noruHa
(Credentials B coobLieHnu Establish), Bce Takme coemHeHWss MOTYT 3aBepLUMTCA C OLwmMbKoii. Bo Bce ceccun TwimeGate oTnpaBuT co06-
weHune EstablishmentReject ¢ ykazaHnem npuunHbl EstablishmentRejectCode=1 (AlreadyEstablished).

3.2.2. MOHUTOPUHTI COCTOAAHUA ceccuun

[N MOHMTOPWHra COCTOSIHMA ceccumn KvMeHT u TwimeGate [0/MKHbI C 3a4aHHOM NEPUOANYHOCTbI0 06MEHMBATLCA COOOLLEHVAMMN TH-
na Heartbeat (B Hawem cny4yae - 3To coobuieHme Sequence). KnMeHT nepegaeT CBOM MHTepBasn oTnpaBku Heartbeat-coobueHnii Ha
TwimeGate B coobuyeHnmn Establish B none Keepalivelnterval. TwimeGate coobLaeT KNMeHTy CBOI MHTepBas oTnpaBkn Heartbeat-coo6-
LieHuii B coobuueHnmn EstablishmentAck B none Keepalivelnterval.

TwimeGate rapaHTupyeT, 4TO OH ByfeT NpucbiNaTh COOBLLEHNSA He pexe YeM 1 pa3 3a MHTepBasl, HO 3TU COOGLLEHNS He 06a3aTeslbHO
TMna Heartbeat. IHTepBanbl cunTaloTca No KCMPOBaHHON ceTke, pasMep KoTopol 3aaaeTcs yepes Keepalivelnterval. Ecin B TeyeHue
AaHHoro nHTepeana TwimeGate He npucbinan CoOo6LLEHNI, OTNNYHBIX OT Heartbeat, To B camom KoHLe nHTepBasna oH npuwnet Heartbeat-
coobueHne. Ecnu B uHTepBase ecTb Apyrne cooblueHns, Heartbeat-coobLyeHve He nocblnaeTcs. Takum 06pa3om, B KaXA0M NHTepBae
€CTb KaK MMHUMYM OZIHO COOGLLEHNE, HO NPU 3TOM NPOMEXYTOK MeXay coobLLeHns MU MOXET ObiTb 6onblue Keepaliveinterval.

> Keepalivelnterval

Keepalivelnterval

H - Heartbeat
O — Other message

Puc. 3. Qnarpamma. OTnpaBka Heartbeat-coo6ueHuii ot TwimeGate

Ecnu B TeueHue 3afiaHHoro uHTepsana (Keepalivelnterval) oT kfiMeHTa He NPULLIO HUKAKOro coobluyeHus, To TwimeGate oTkto4aeT Kiu-
eHTa. OTkoueHue (cpabatbiBaHne COD) NpoMcXoauT B NEpUoZ OT OAHOTO A0 fBYX UHTEpPBa/IOB N/IOC BpeMsl Ha nepeady Coo6LLeHus.
Mocbinats Heartbeat-coo6LieHus cneayeT ¢ y4eToM BpeMeHy nepefayn coobLyeHuns oT knmeHTa o TwimeGate.

KnveHT gomkeH nocbinatb Ha TwimeGate He 6onee Tpéx Heartbeat-coobueHnii B cekyHay, 4eTBépToe Heartbeat-coobLyeHne 3a cekyH-
Oy NpuBefeT K pa3pbiBy COEAUHEHVSA C OTNPaBKOl KNWeHTy cooblienns Terminate ¢ npuunHoi TooFastClient. Bo nsbexanune paspbisa
coefmHeHus ¢ npnumHoli TooFastClient pekomeHayeTcs ycTaHaBMBaTb NHTEPBaUT MeXy nocnegosarenbHbiMn Heartbeat-coobLieHnamm
He MeHee 600 MUNNCEKYHA,

3.2.3. Hymepauyuma coo6LeHui

[na nocnepoBatenbHON HyMepauyn COOBLLEHWNIA KNMEHT JOKEH NOAAEPXKMBATL CUETUMK COOBLLEHWI, BXOASALLMX HA Hero ¢ TwimeGate.
HavasibHbIil HOMep BXOAALWMX COOBLLEHNI KNMEHT noslydaeT oT TwimeGate B coobuieHun EstablishmentAck npu yctaHoBke coeguHeHus. B
OasbHeleM Kaxkgoe coobLLeHVe NPUKNALHOIO YPOBHS, NOSTyYeHHOE KMeHToM oT TwimeGate, A0/MKHO YBE/IMUMBATD CUETUUK HA €AVHULY.
CO06LLEHNA CECCUOHHOTO YPOBHS HE AO/MKHbI YBENUMBATL CUETUNK.

3.2.4. 3anpoc NOBTOPHOW NOCLIJIKM COOGLLEHUNI

B cnyuae 06HapyXeHsi NPonyLLEeHHbIX COOBLLEHUI KNIMEHT MOXET 3anpocuThb NOBTOPHYH NOCbIIKY cO06LLeHUi oT TwimeGate ¢ NOMOLLbIO
KoMaHAbl RetransmitRequest, B KOTOpOIi yka3blBaeT NOPsAKOBbIA HOMEP NEPBOTO 3anpallBaeMoro Coo6LLEHMS U KOIMYECTBO 3anpatiu-
BaeMbIX COO6LLeHNiA. B pe3ynbTaTe nocne NoATBEPXAEHUS Retransmission Npou3BoauTCcst NOBTOPHAS NOCbI/IKA COOBLLEHUA.
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Bo Bpemsi oTnpaBky NOBTOPHbIX co0bLeHunii TwimeGate He OTnpaBAsieT KNMEHTY HOBbIX COOGLLEHNIA. VX oTnpaBka BbINOMHSAETCA nocne
3aBepLueHnsa 06paboTkn komaHbl RetransmitRequest.

TwimeGate

RetransmitRequest
(message id=5004) ’

alt
|

[Retransmission Akcepted]
l Retransmission
(message id=5005)

¢ ——— — — — — — — retransmitted messages _ _ _ _ _ _ _ _ _ .l

(message id=5003)

Puc. 4. Anarpamma. 3anpoc NOBTOPHOIi NOCLIJIKA COOGLEHNIA

3.2.5. BoccTaHOB/EHME CECCUM NOCIe KpaTKOBPEMEHHOro c6os

[lnA BOCCTAHOBNEHNSA COCTOSIHWS KIMEHT NPU YCTaHOBKE HOBOTO COEAMHEHUA AO/DKEH CPaBHUTbL HOMEP CYETUMKA BXOAALLMX COOBLLEHNI
C HoMepowMm, NpuwewnmM B coobuieHun EstablishmentAck. Ecnv o6HapyxuTtcs, uto NextSeqNo B EstablishmentAck 6onblue ero cuet-
Ynka BXOAALLUMX COOBLLEHWA, TO KNVEHT AO/MKEH Nepe3anpocuTb MPOMyLEHHbIE COOBLLEHNS C NOMOLLbLIO KoMaHAbl RetransmitRequest.
TwimeGate oTnpaBuT B OTBET COOOGLLEHWUA MPUKIALHOTO YPOBHA MO UCTEYEHWU OAHOW CeKyHAbl OT MOMEHTa MOyYeHUs KOMaHabl
RetransmitRequest. OgHoli komaHgol RetransmitRequest kNMEHT MOXeT 3anpocuTb He 6onee 10 coobLLeHNA.

3.2.6. MonHoe BoccTaHOB/IEHUE ceccuu nocsie coos

[lna nonyyeHnst Bcex COOBLLEHNI NO CECCUM K/TMEHT [O/MKEH BbINOHUTL NOAKYeHWe Mo IP-agpecy n nopTy ceperca BOCCTaHOB/IEHUS, B
coobueHnn Establish B none Credentials ykasas TOT e N0OrvH, 4To 1 npu coeamHeHnn ¢ TwimeGate. KnmeHT npu ycTaHOBKE HOBOTO coeau-
HEHWA K CEPBMCY BOCCTAHOB/EHNS MOYUYUT HOMEP CUHETUMKA BXOAALLMX cO0bLLeHnii B coobLueHun EstablishmentAck B none NextSeqNo.
3areM KIMEHT [0/MKEH Nepe3anpocuTs COOBLLEHNS C NMOMOLLbI0 KOMaHabl RetransmitRequest. CrneayeTt yuuTbiBaTh, YTO €C/IN KIMEHT 3a-
NpoCw/ O4eHb MHOTO JaHHbIX, HO YnTaeT UX MegneHHo, To TwimeGate 6yaeT BbIHYXAEH OTKOUUTL KIMeHTa ¢ owmnbkoi TooSlowClient
(cm. pasgen "3.4. OTkIKOYeHME Npy NepenosiHeHun bydepa Ha cTtopoHe TwimeGate"). OgHoli komaHgon RetransmitRequest KNMeHT MoxeT
3anpocutb He 6onee 1000 coobLLEHUIA.

[anee knveHTy cnegyet nogkniounTbest K TwimeGate v BbINOHUTL Wark 13 pasgena "3.2.5. BoccTaHOBNEHWE ceccumn noce KpaTkoBpe-
MEHHOro c6os".
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Client TwimeGate

— c— — e===Disconnect / Connect == = —

|
|
)
|
Establish »Il
(message id=5000) |

|

|

EstablishmentAck

Sy sl e

T T T T T T T 7 7 (messageid=5001) T 71

|

RetransmitRequest >:

(message id=5004) |

|

]

alt [Standard Client] |

| |

g — - __ Retransmission __ _ _ _ _ _ _ ___ |

| (message id=5005) |

| |

| retransmitted messages |

e T

| |

| |
______ e —

[Slgw Client] |

| |

e — - _ Retransmission _ _ __ _ ___ _ __ 4

| (message id=5005) |

| |

¢ ———————__ retransmitted messages _ _ _ _ _ _ _ _ _ |

| |

| |

e — Terminate _ _ _ _ __ _ _ __ __ '

message id= erminationCode=5(TooSlowClient,
re id=5003) T inationCode=5(TooSlowClii _|

| |
| |
} }
| |
| |
b e e ——=Disconnect / CONNECt === = —Il

Puc. 5. narpamma. NMonHoe BoccTaHOBNEHME ceccumn nocne c6os

3.2.7. C6poC HOMEPOB COOGLLEHNI

B nepvog, ¢ 23:50 go 7:00 cneaytoLlero AHS NPOMCXOAMT OTK/OYEHNE KNeHToB oT TwimeGate, ouncTka TwimeGate oT CO06LEeHWIA Top-
roBOli ceccun npefplayLlero AHS 1 cbpoc HomepoB cooblueHnit. Mocne c6poca HOMEPOB 1 BOCCTAHOB/IEHUS KNIMEHTOM COeAVHEeHUs K
TwimeGate, KNMMeHT nonyunT B cooblyeHnmn EstablishmentAck B none NextSegNo HOBbI HOMEP, MEHbLUWIA UM PaBHBbIA TOMY, Y4TO 6bi1 A0
cbpoca HomepoB. KNMeHT fomxeH HOBbIM HOMepoM K3 nons NextSeqNo MHULManM3MpoBaTb CBOW CUETYMK cO0bLLeHui. Mocne copoca
HomepoB coobleHuii B TwimeGate 151 BOCCTaHOB/IEHUA OCTAOTCS AOCTYMHbI TONIbKO COOGLLEHNSA NPUKNAAHOIO YPOBHS BEUEPHE TOpro-
BOI1 ceccuu.

Recovery Recovery

10 5 10

Sequence Sequence

Messages Messages Messages
- @ - @ = 0 : @ — @ =

Session 1 Session 2

Sequence EstablishmentAck Sequence EstablishmentAck
NextSeqNo=31 NextSeqNo=21 NextSeqNo=36 NextSeqNo=11

Puc. 6. iuarpamma. C6poc HOMEpPOB COOGLEHNIA

3.3. KOHTpONb aHOMaNnbHO aKTUBHOCTU

B TwimeGate aelicTByeT crcTeMa OrpaHNyeHrsi aHOMaslbHO aKTUBHOCTY KIIMEHTCKMX NPUIoXeHUid. OHa He N03BOSET NPUIOXEHUIO NOSb-
30BaTesisi (B paMkax ofiHoOl ceccum) Npucbinath 60/1ee OrOBOPEHHOTO B 3asiBKE HA MOAK/IIOYEHNE KOMMYeCTBa CO06LLEHMI B eAMHNLY Bpe-
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MeHU. B HacToAWMi A MOMEHT MOXHO MOJTyYMTb JIOFMH B CUCTEMY ¢ orpaHuyeHnem 30, 60, 90 1 T.4. (Ho He 6onee 3000) ToproBbIx onepauuii
B CekyHAy. K ToproBbIM onepaumsam oTHocaTes criegytowme coobeHns: NewOrderSingle, OrderCancelRequest, OrderReplaceRequest u
OrderMassCancelRequest.

Mpy NPeBbLILIEHUN IUMUTA COOBLLEHUI CUCTEMA KOHTPO/ISi aHOMa/IbHO aKTMBHOCTY NOCLINIAeT Nosb3oBaresto cooblieHne FloodReject ¢
yBeOM/IEHEM 06 0TKa3e B 06CYXMBAHN.

KonunuyectBo cOOGLLEHUNIA 3a UCTEKLLYIO CEKYHY OueHunBaeTcst npy npuéme KAXKAOMO coobLuieHns. ITO 3HAUYUT, YTO ecnv Nosib3oBaTesb
NOCTOSIHHO MPUCbINAET 3anpochl C YacTOTON, 60/bLUe, YeM eMY paspeLleHo, TO ero coobLLeHns nepecTatT o6pabdaTbiBaTbCA COBCEM.

Ecnwu xe nonb3oBaTesb NPeBbICUT OTBEAEHHYIO eMy KBOTY 60/1ee yeM B iBa pasa, TwimeGate Boo6LLe pa3opBeT coeaniHeHne (coobLueHne
Terminate ¢ TerminationCode=4).

(message id=6000)

TwimeGate
| |
| |
t t

loop J | |
| |

[N messages] : ) :
NewOrderSingle -

| Ll

| |

| |

| |

NewOrderSingleResponse
(message id=7015)

NewOrderSingle

|-
(message id=6000) =
____________ FloodReject _ _ _ _ _ __ __ _ _
:‘ (message id=5007) _:
| |
| |
| |
T I
| |
| |
| |
| NewOrderSingle !
[ (message id=6000) =
| |
| |
| Terminate |
I — — Tiessace id=5003) TerminationCode=d(TooFasiCiient™ ~ — u
|
|
|

Puc. 7. Anarpamma. KOHTpO/1b aHOMaJ/IbHOW aKTUBHOCTU

3.4. OTK/NIIOuEHNE NpU nepenonHeHuun 6ydepa Ha ctopoHe TwimeGate

ECnun KNMEHT B CUJTY KaknX-nmbo NpuYvH He ycneBaeT Bbl4UTbIBaTb coo6LleHns n3 TCP cokeTa, To Mpu nepenosiHeHumn nexogawero TCP
6ydepa Ha cTopoHe TwimeGate Takoii KIMeHT GyeT oTk/Io4eH (coobeHne Terminate ¢ TerminationCode=5).

3.5. OTKNOHeHUe 3anpocoB

Mpy  OTK/IOHEHWM 3anpOCOB MNPUKAAAHOTO YPOBHS TwimeGate OTNPaBAseT K/MEHTY COOOLEHME CECCHOHHOMO  YPOBHS
BusinessMessageReject. CoobLeHre MOXET NPUXOAUTL NPK OTKIOHEHWW 3anpoCOoB Ha Ao6GaBneHue, yaaneHue Unu nepeveLLeHmue 3a-
SIBOK, MPY OTK/IOHEHUM 3aMPOCOB HA MACcCOBOE CHSITUE 3asiBOK, & TAKKe NPU CHSATUM MHOTOAHEBHbIX 3as1BOK B K/TMPUHT.

Co06LLEHMS CECCUOHHOTO YPOBHS BusinessMessageReject He A0CTyMNHbI B cepBrce BOCCTAHOB/EHUS, ONMCaHHOM B pasgenax "3.2.5. Boc-

non

CTaHOB/1IEHME CeCcCum nocsie KpaTtkoBpeMeHHOoro c6os", "3.2.6. NonHoe BocCTaHOB/IEHME ceccum noce cbos".

3.5.1. OTKNIOHeHMe 3anpoca Ha AoGaBfieHne 3asaBKU

KnueHT oTnpaBnsieT HOBYHO 3asiBKy B ToproByto cuctemy (coobuieHne NewOrderSingle). Cuctema OTKIOHSET 3anpoc (coobuieHue
BusinessMessageReject).
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|
|
|
—
|
|
i
|

NewOrderSingle
(message id=6000)

|
|
|
I
|
|
}
alt |
|

[Failure] e BusinessMessageReject N
|

Puc. 8. imarpamma. OTK/IOHEHMe 3anpoca Ha floGaBneHue 3asiBK1

3.5.2. OTKNOHeHMe 3anpoca Ha yaaneHue 3asaBKU

KnueHT oTnpaBnsieT 3anpoc Ha ypaneHve 3asBku (coobuieHne OrderCancelRequest). Cuctema OTKMOHAET 3anpoc (coobuieHune

BusinessMessageReject).

|
|
OrderCancelRequest |
(message id=6006) ’:

|

1

|

|

|
|
|
I
|
|
.
alt |
|

[Failure] e BusinessMessageReject |
|

Puc. 9. Anarpamma. OTKNOHEeHMe 3anpoca Ha yaaneHue 3asBKu

3.5.3. OTK/I0HeHue 3anpoca Ha nepemelleHne 3asBKU

KnveHT oTnpaBnsieT 3anpoc Ha nepemelleHne 3asBku (cooblieHne OrderReplaceRequest). CucTema OTK/IOHAET 3anpoc (coobLieHve
BusinessMessageReject).

|
|
|
(message id=6007) >:
|
]
|
I

OrderReplaceRequest

alt
[Failure] e BusinessMessageReject N

Puc. 10. uarpamma. OTK/IOHEHME 3anpoca Ha NepeMeLLeHne 3asiBKM

3.5.4. OTKNoOHeHue 3anpoca Ha MaccoBoe yaasieHne 3asdBOK

KnueHT oTnpaBnsieT 3anpoc Ha MaccoBoe yaaneHue 3asBok (coobuieHne OrderMassCancelRequest). Cuctema oTK/IOHAET 3anpoc (Coo6-
weHne BusinessMessageReject).
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|
I
|
gl
|
|
i
|

OrderMassCancelRequest
(message id=6004)

|
|
|
I
|
|
.
alt |
|

[Failure] e BusinessMessageReject N
|

Puc. 11. ivarpamma. OTK/IOHEHMEe 3anpoca Ha MaccoBoe yaasieHne 3aaBOK

3.5.5. OTK/IOHeHMe 3anpoca Ha Aob6aBrneHne aiicGepr-3aaBKu

KnveHT oTnpaBnsieT HoBYto alic6epr-3asBky B TOProByto cuctemy (coobuieHre NewOrderlceberg). CucTema OTK/IOHSIET 3anpoc (CoobLueHne

BusinessMessageReject).

|
I
NewOrderlceberg |
(message id=6008) >:
|
1
I
|

|

|

|

f

I

|

1

alt I
I
[Failure] ¢ ————— —— — BusinessMessageRelect _ _ _ ___ __ _ J
| (message id=5009) OrdRejReason=reason_code |

| I

| |

Puc. 12. ivarpamma. OTK/IOHEHWe 3anpoca Ha gobaBneHue alic6epr-sasBKU

3.5.6. OTK/IOHEHMe 3anpoca Ha yaaneHue aiic6epr-3asiBKu

KnveHT oTnpaBnsieT 3anpoc Ha yaaneHve aiicbepr-3ansku (coobuieHne OrderlcebergCancelRequest). Cuctema oTkIoHsIEeT 3anpoc (Co06-
wieHne BusinessMessageReject).

|
I
|
I
|
|
]
t
|
|

|
|
|
(message id=6009) ’:
|
1
|
|

OrderlcebergCancelRequest

alt

[Failure] - ——— — — — — — BusinessMessageRelect _ _ _ _ _ __ _ _ | I
| (message id=5009) OrdRejReason=reason_code |
| I
| |

Puc. 13. finarpamma. OTK/IOHEHWe 3anpoca Ha yaasnieHue aiicGepr-3asaBKu

3.5.7. OTKNIOHEHMe 3anpoca Ha nepeMelyeHue aiicGepr-sasBKU

KnveHT oTnpaBnsieT 3anpoc Ha nepemMelleHne aicbepr-3assku (coobieHne OrderlcebergReplaceRequest). Cuctema oTKIOHSIET 3anpoc
(coobueHne BusinessMessageReject).
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I
|
I
P>
|
|
i
|

OrderlcebergReplaceRequest

(message id=6010)

alt

|
|
|
I
|
|
Il
|
|
[Failure] e BusinessMessageReject N
| (message id=5009) OrdRejReason=reason_code
|
|

Puc. 14. fivarpamma. OTK/IOHEHME 3anpoca Ha NepemeLleHne aiicGepr-3asiBKu

3.5.8. OTknoHeHue 3anpoca Kk HKL, Ha npoBepKy focTaTO4YHOCTU o6ecneyeHus no 6d

KnueHT otnpasnseT 3anpoc k HKLL Ha npoBepky AocTaTo4HOCTU obecneveHns no b® (coobweHne OrderMassCancelByBFLimitRequest).
Cuctema OTK/I0HSIET 3anpoc (coobueHne BusinessMessageReject).

|
|
OrderMassCancelByBFLimitRequest |
(message id=6005) ’:

|

|

|

|

|
|
|
I
|
|
.
alt |
|

[Failure] e BusinessMessageReject N
|

Puc. 15. finarpamma. OTKIOHeHue 3anpoca K HKL, Ha npoBepKy AocTaTOUHOCTM o6ecneveHus no 6

3.5.9. OTK/IOHEeHNe MHOroAHeBHbIX 3aABOK B KIMPUHT

Mo, MHOTOAHEBHBLIMM MOHMMAIOTCS 3as1BKM, Y KOTOPbIX 3afjaHa Aarta ncteueHus. Takve 3asiBK1 B KNIMPUHT aBTOMATUYECKU NEPEBbICTABNS-
10TCS B CIEAYIOLLYI0 TOPToBYIO ceccuio. [Npu nepeBbICTaB/IeHUM CUCTEMOI ienatoTcsi NPOBEPKY Ha HaNMuMe UHCTPYMEHTA, KNEHTa, focTa-
TOYHOCTW CpefcTB. ECnn pesynsTar NpoBepky HEYLOBNETBOPUTENbHbIN, 3asBka 0TBepraeTcs. 10 Kax/J0ii 0TBeprHyToil B KIMPUHT 3asiBKe
cucTemoii oTnpasnsieTcst coobleHne BusinessMessageReject.
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NewOrderSingle

|

| I
| I
: (message id=6000) C/OrdID=X, TimelnForce=6(GTD) >:
| I
| I

————————— NewOrderSingleResponse  _ _ _ _ _ _ _ _ _ 4
(message id=7015) CIOrdID=X, OrderID=N1, TradingSessionID=T1 |

|

| |

| |
et SystemEvent (TradingSessionlD=T1, TradSesEvent="105' ClearingStarted )i

(message id=7010) TradingSessionID=T1

| CancelOrder
CIOrdID=X, OrderID=N1, TradingSessionID=T1

alt

BusinessMessageReject

|
|
|
|
|
|
[Failure] :‘ “““ (message 1d=5009) OrdRejReason=reason_code 7
|
|
|
: Start of trading ion T2
|
|

Puc. 16. uarpamma. OTKIOHEHe MHOTOHEBHbIX 3asiBOK B KIIUPUHT
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4. NMpuKnagHon ypoBeHb

[MpoTokon NpukIagHOro YpoBHSA paspaboTaH Ha OCHOBe cTaHAapTHoro npotokona FIX Bepcum 5.0 SP2 (https://www.fixtrading.org/
standards/fix-5-0-sp-2). MNpegnonaraeTcs, YTo No/b30BaTes b Y)Xe 3HaKOM C OCHOBaMu 3T0ro NPOToKoNa.

4.1. NopaepxuBaemMble COOOLWEHUSA

* NewOrderSingle — [lo6asneHve 3asaBku. Mepegaétca oT kmeHTa kK TwimeGate.

* NewOrdericeberg - [jo6aBneHue alicbepr-3assku. MNepegaércs oT kmeHTa k TwimeGate.

* NewOrderlcebergX - [lo6aBneHve aiicbepr-3asBky C BO3MOXHOCTbO Bblibopa Buaa 3asBku. Mepeaaércs ot knmeHTa k TwimeGate.
» OrderCancelRequest — YaaneHuve 3aaBku. MNepenaérca oT kimMeHTa k TwimeGate.

» OrdericebergCancelRequest — YnaneHue aiicbepr-3asBku. Mepenaércs ot knmeHTa k TwimeGate.

» OrderReplaceRequest — NepemelleHne 3aaBku. Mepegaétca oT kimeHTa kK TwimeGate.

» OrdericebergReplaceRequest — MNepemelleHmne aiicbepr-3anBku. MNepegaéTcsa oT knneHTa k TwimeGate.

» OrderMassCancelRequest — MaccoBoe yganeHuve 3asBokK. lNepegaértca oT kimeHTa kK TwimeGate.

» OrderMassCancelByBFLimitRequest — 3anpoc HKL, Ha npoBepky gocTaTtoyHoCTU o6ecneyeHuss no b®. MNepenaértcsa OT KINEHTA K
TwimeGate.

* NewOrderSingleResponse — YcreluHoe fobasneHve 3aaBku. Mepefaércs ot TwimeGate K/IMeHTY.

» NewOrderlcebergResponse — YcneluHoe fo6aBneHue alicbepr-3assku. MNepenaércsa ot TwimeGate KNneHTy.

» OrderCancelResponse — YcneluHoe yaaseHvie 3aaBku. Nepenaérca ot TwimeGate k/IMeHTy.

» OrderReplaceResponse — YcneliHoe nepemelleHve 3aaBku. Mepenaérca ot TwimeGate K/MeHTY.

» OrderMassCancelResponse — YcnelwHoe MaccoBoe yaaseHue 3anaBok. [Nepenaércs ot TwimeGate K/IMeHTy.

» ExecutionSingleReport — CeeieHne 3asBku B caenky. Mepenaérca ot TwimeGate K/IMeHTY.

» ExecutionMultilegReport — CBeieH1e B cAe/Ky 3asBK/ N0 COCTaBHOMY MHCTPYMeHTY. Nepenaétca ot TwimeGate K/MeHTy.
* EmptyBook — OuncTka 3aaBOK Ha CTOPOHe knneHTa. MNepefaércs ot TwimeGate K/IMeHTy.

» SystemEvent - Co6biTusi B TOproeoli cucteme. Nepegaétca ot TwimeGate KNeHTy.

4.1.1. NewOrderSingle (message id=6000)

[lo6aBneHne 3asBOK MO /HOObIM MHCTPYMEHTaM.

Tag ‘ Mone Hanunuune Tvn OnucaHve
<Header> Y
11 ClOrdID Y Uint64 Monb3oBaTenbCKWii AeHTUNKaTOP OTNPaBIeHHON 3asBKY.
432 ExpireDate C TimeStamp [ata wucteyeHus 3aaBku. O6sA3aTeNlbHO A1 3as9BOK C
TimelnForce=6 (GTD).
44 Price Y Decimal5 LleHa.
48 SecuritylID Y Int32 Yucnosoi ngeHTUnKaTop UHCTPYMEHTA.
583 ClOrdLinkID Y Int32 BHeLLHWiA Homep.
38 OrderQty Y Uint32 KonnyecTso efAuHUL, MHCTPYMEHTA.
376 CompliancelD Y CompliancelDEnum MapkupoBka cnocoba co3faHuns 3asBKu:

. (npo6en) nnu
JaHo.

(nyctas cTpoka) - He 3anonHeHo/He 3a-

* "M" - PyyHoli BBOA,

e "S" - B pesynbrate cpabaTbiBaHUS YC/TOBHOTO MOPYYeEHUs
(cTon-nocc).

* "R" - B pe3synsrare paboTbl anroputMa-pobora.
e "A" - B pe3synbrare asiroprtma aBToC/1e[0BaHuSA.

e "D" - 3aKkpblTie No3vuuy B pesysibTaTe He WUCMNOJIHEHHOro
MarginCall.
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Tag

Mone

Hanuuue

Tun

OonucaHve

59

TimelnForce

Y

TimelnForceEnum

Bup, 3asBku:

» "0" Day — KoTupoBoyHas 3asBka (0cTaéTcs B ouepeau no-
C/le YaCTUYHOTO CBEAEHWS).

* "3" IOC — BcTpeyHas 3asiBka (CHMMaeTCcs rnocrie nposene-
HWS ayKLUMOHa).

e "4" FOK — 3asBka Fill-or-Kill.
e "6" GTD — MHOrogHeBHas 3asBKa.

« "122" BOC - 3asnBka Book-or-cancel (Passive only).

54

Side

SideEnum

Hanpasnexune 3asaBku:
« "1"- Buy

o "2"-Sell

20218

ClientFlags

ClientFlagsSet

Mone npeacTaBnseT cob0i 6GUTOBYIO Macky:
e 0x1 - He BbINOMHATL NPOBEPKY IMMUTOB [/151 OMLOHOB.

* 0x2 - 3anpoc HKL, Ha 3akntoyeHne caenok C Y4aCcTHUKOM
TOproB..

1

Account

Y

String7

7-M1 CUMBOJIbHBIV KOA, KNTUEHTA.

4.1.2. NewOrdericeberg (message id=6008)

[lo6aBneHune aiicbepr-3asaBok No M06LIM UHCTPYMEHTaM.

Tag ‘ Mone Hanunuune Tun OnucaHue
<Header> Y
11 ClOrdID Y Uint64 Monb3oBaTeNbCKM NAEHTUMKATOP OTNPAB/IEHHON 3aABKN.
432 ExpireDate N TimeStamp [ata ncreyeHuns 3anBku.
44 Price Y Decimal5 Llena.
48 SecuritylD Y Int32 UncnoBoii naeHTUdrKaTop MHCTpYMeHTa.
583 CIOrdLinkID Y Int32 BHeLHWin Homep.
1138 DisplayQty Y UInt32 KonnuecTBo eauHnL, MIHCTPYMEHTa B MOCTOSIHHOW COCTaB/sAO-
el o6bema BcnbiBatoLLEel (BUAMMOI YacTu) aiicbepr-3asns-
KW.
20036 DisplayVarianceQty |N Uint32 BenununHa cnyyaliHoro OTK/OHEHUS 06bema BCMJibIBaKOLLEN
yacTu aiicbepr-3asBKu.
38 OrderQty Y UInt32 KonuuecTBo eanHuL, MHCTPYMEHTa BO BCeii aiicbepr-3asBke.
376 CompliancelD Y CompliancelDEnum MapknpoBka cnocoba co3faHns 3asBKu:
e ""(npoben) nnn " (nyctas ctpoka) - He 3anonHeHo/He 3a-
fAaHo.
» "M" - PyyHoii BBOA.
e "S" - B pesynbrare cpabarbiBaHUs1 YC/IOBHOIO MOPYy4YeHus
(cTon-nocc).
* "R" - B pesynbrare paboThbl anroputma-pobora.
* "A" - B pe3synsrare asiropytma aBToC/1e[0BaHuA.
e "D" - 3akpbITvie NO3MUUN B pe3ynbTate He UCMOJIHEHHOTO
MarginCall.
54 Side Y SideEnum HanpaeneHue 3anBku:
* "1"- Buy
o "2"-Sell
20218 ClientFlags Y ClientFlagsSet Mone npepctaBnsieT coboii GUTOBY Macky:
* 0x1 - He BbINOMHATL NPOBEPKY SIMMWUTOB [/19 OMLMOHOB.
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Tag Mone Hanuune Twun OnucaHve
¢ 0x2 - 3anpoc HKL| Ha 3aknyeHne cAenok ¢ YYacTHUKOM
TOpPros.
1 Account Y String7 7-MU CMMBOJIbHBIN KOZ, KTMEHTA.

4.1.3. NewOrdericebergX (message id=6011)

[lob6aBneHne aiicbepr-3asBoK C BO3MOXHOCTbIO BbiOOpa Buaa 3asiBKU.

Tag ‘ Mone Hanuune Tun OnucaHve
<Header> Y
11 ClOrdID Y Uint64 Monb3oBaTenbCKMin MAEHTUKATOp OTNPaB/IeHHON 3asBKU.
432 ExpireDate N TimeStamp [arta ucreyeHus 3asaBku.
44 Price Y Decimal5 Liena.
48 SecuritylD Y Int32 UncnoBoii naeHTUKaTop NHCTPYMEHTA.
583 CIlOrdLinkID Y Int32 BHeLUHWi? HomMep.
1138 DisplayQty Y Uint32 KonmyecTBo egnHWL, MHCTPYMEHTA B MOCTOSIHHOM COCTaBNsto-
el o6bema Ben/ibiBatoLeli (BUAMMOii YacTtu) aricbepr-3asB-
Ku.
20036 DisplayVarianceQty [N Uint32 BenuunHa cnyyaliHoro OTKNOHEeHWs oGbema BCMJibIBaoLLEel
yacTu aiic6epr-3asBKu.
38 OrderQty Y Uint32 KonuuecTBo eanHuL, MHCTPYMEHTa BO BCeii aiicbepr-3asBke.
376 CompliancelD Y CompliancelDEnum MapkupoBka cnocoba co3aHuns 3asBKu:
e ""(npoben) unn " (nyctas cTpoka) - He 3anonHeHo/He 3a-
fAaHo.
* "M" - PyyHoli BBOA,.
« "S" - B pesynbrate cpabaTbiBaHUSI YC/TIOBHOTO MOPYYEHUS
(cTon-nocc).
* "R" - B pe3synsrare paboTbl anroputMma-pobora.
e "A" - B pe3synsrare asiropytmMa aBToC/1ei0BaHuSA.
e "D" - 3aKkpblTie No3vuuy B pesysibTaTe He WUCMNOJIHEHHOro
MarginCall.
59 TimelnForce Y TimelnForceEnum Buga 3asaBku:
* "0" Day —KoTnpoBo4Has 3asBKa (0CTaétcs B ouepeam nocrne
4acTUYHOrO CBefleHns).
» "122" BOC — 3asBska Book-or-cancel (Passive only).
54 Side Y SideEnum HanpaBneHve 3aaBKu:
. "1"-Buy
o "2"-Sell
20218 ClientFlags Y ClientFlagsSet Mone npepcrasnseT coboii GUTOBYO Macky:
* 0x1 - He BbINOMHATL NPOBEPKY SIMMUTOB [/1A OMLMOHOB.
¢ 0x2 - 3anpoc HKL, Ha 3aknoyeHne cAenok ¢ Y4acTHUKOM
TOpPros.
1 Account Y String7 7-MU CMMBOJIbHbIN KOZ, K/TMEHTA.

4.1.4. OrderCancelRequest (message id=6006)

3ar|p0c Ha ygasieHne paHee BbICTaB/IEHHOW 3a5BKM.

Tag ‘ Mone Hanuune Tvn OnucaHve
<Header> Y
11 ClOrdID Y Uint64 Monb3oBaTensCckMii naeHTUUKaTop 3anpoca Ha yaaneHue.
37 OrderID Y Int64 MpeHTndomkaTop yaansemoli 3aaBku B cucteme SPECTRA.
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Tag Mone Hanuune Twun OnucaHve
48 SecuritylD Y Int32 Yncnosoii naeHTMMKaToOp MHCTPYMEHTA.
20218 ClientFlags Y ClientFlagsSet Mone npepctaBnsieT coboii GUTOBY Macky:
¢ 0x2 - 3anpoc HKL, Ha 3akioyeHne cAenok ¢ Y4acTHUKOM
TOpros..
1 Account Y String7 7-MU CMMBOJIbHbIN KOZ, KTMEHTA.

4.1.5. OrdericebergCancelRequest (message id=6009)

3anpoc Ha yfaneHne paHee BbICTaBNEeHHOI alicbepr-3asBku. B kayecTBe naeHTudmkaropa yaansemoii 3aasku (OrderlD) MOXHO ykasbl-
BaTb Kak HoOMep BuaMMmoli yactu aiicbepra (DisplayOrderID n3 coobuieHns NewOrderlcebergResponse), Tak U naeHTudmkaTop Bceit aic-
6epr-3asBku (OrderID). Obpatute BHUMaHue, 4To KomaHaa no DisplayOrderID 6yayT pabotaTb TONbKO, €C/M BUAMMAS YacTb C TakMM HO-
MepOM elle ecTb B cuctemMe (He Gbl1a cBeAeHa), B NPOTUBHOM c/lyyae GyaeT Bo3BpalleHa owmbka 06 OTCYTCTBUM 3aBK/ C TakuM HOMe-

pom. MNMoToMy pekoMeHAyeM paboTaTh c aiicbepr-3asskamu no OrderID.

Tag Mone Hanuune Twvn OnucaHve
<Header> Y
11 ClOrdID Y Uint64 Monb3oBaTensCkMii nAeHTUUKaTop 3anpoca Ha yaaneHue.
37 OrderID Y Int64 MpeHTndmkaTop yaansemoli 3aaBku B cucteme SPECTRA.
48 SecuritylD Y Int32 Yncnosoii naeHTMdmKaTop MHCTPyMeHTa.
20218 ClientFlags Y ClientFlagsSet Mone npeacTaBnseT coboi GUTOBYIO Macky:
e 0x2 - 3anpoc HKL, Ha 3akniyeHne cAenok ¢ Y4acTHUKOM
TOproB.
1 Account Y String7 7-MV CUMBOJIbHbIN KOA, KNWEHTA.

4.1.6. OrderReplaceRequest (message id=6007)

3anpoc Ha u3MeHeHue LieHbl/06bemMa paHee BbICTaB/IEHHOV 3asBkU. [JlaHHas onepauus He noafepXmBaeTcs A5 3asBOK N0 COCTaBHbIM
VNHCTPYMEHTaM (CBA3Kam).

Tag ‘ Mone Hanuune Twvn OnucaHve
<Header> Y
11 ClOrdID Y Uint64 Monb3oBaTenbCkMii naeHTUUKaTop 3anpoca Ha M3MeHeHne
LeHbl/o6bema.
37 OrderID Y Int64 MpaeHTndbmkaTop n3ameHsiemoii 3asBku B cucteme SPECTRA.
44 Price Y Decimal5 HoBas ueHa 3asBKu.
38 OrderQty Y UInt32 HoBoe KONMYecTBO eAVHULL UHCTPYMEHTA.
583 CIOrdLinkID Y Int32 BHeLUHWiA Homep.
48 SecuritylD Y Int32 UncnoBoii naeHTUMKaTop MHCTPYMEHTA.
376 CompliancelD Y CompliancelDEnum MapkupoBka cnocoba co3faHus 3asBKu:
» """ (npoben) unn " (nyctas cTpoka) - He 3anonHeHo/He 3a-
fAaHo.
» "M" - PyyHoii BBOZ.
* "S" - B pesynrate cpabarbiBaHus YC/IOBHOTO MOPYYEHUS
(cTon-nocc).
* "R" - B pesynsrare paboTbl anroputMa-pobora.
e "A" - B pe3synsrare asiroprtma aBTOC/1e0BaHSA.
» "D" - 3akpbITie No3vuuu B pesysiktare He UCMOSIHEHHOTO
MarginCall.
20019 Mode Y ModeEnum Pexunm paboTbl kOMaHabI:
* "0" DontChangeOrderQty - He MeHsTb 06bem 3asBKu.
OcTaeTcs TeKyLLMiA hakTuyeckuii 06bem 3asBku B CUCTEME.
MprcnaHHoe KosIMYecTBO UTHOPUPYETCA.
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Tag

Mone

Hanuuue

Tun OonucaHve

e "1" ChangeOrderQty - N3meHuTb 06bEM 3asBkU. Ecnn 3a-
fABKa HalifjeHa, BMeCTO Heé BbICTaB/ISAeTCs 3asBka C Npu-
CNaHHbIM LEEHON N 06BEMOM.

"2" CheckOrderQtyAndCancelOrder - CHATb CcTapylo 3asB-
Ky. Ecnun o6bem 13 3as1Bku He coBnagaeT ¢ NPUCAaHHbIM, TO
3asBKa yaandaetca. MHaue BbINOMHAETCA nepemeltleHune.

"3" FixStyleReplace - YcTaHOBWUTb 06bEM 3asBKM PaBHbIM
np1CMaHHOMY 3a BbIYETOM CBEAEHHOI vacTu 3asBku (He
MeHbLie 0). Eciv npucnaHHbiii 06beM MeHbLUIE Un paBeH
CBEAEHHOI YacTu 3asBku, TO 3asBKa yaauIseTcs.

20218

ClientFlags

ClientFlagsSet Mone npeacrtasnsieT cO60M GUTOBYIO MAcKy:
» 0x1 - He BbINOMHATL NPOBEPKY SIMMUTOB /151 ONLMOHOB.

e 0x2 - 3anpoc HKL| Ha 3aknyeHne cAenok ¢ YYacTHUKOM
TOpPros.

1

Account

Y

String7 7-MU CMMBOJIbHbIN KOZ, KTMEHTA.

4.1.7. OrdericebergReplaceRequest (message id=6010)

3anpoc Ha M3MeHeHWe LeHbl paHee BbICTaB/EHHOV alicbepr-3asBkn. O6bemM He [OCTyNeH ANns M3MeHeHus. B kauecTBe uAeHTUM-
hmkaTopa n3meHsiemoin 3asBku (OrderlD) MOXHO YykasbiBaTb Kak HOMep BUMAUMONA uacTu aiic6epra (DisplayOrderlD n3 coobuue-
Hua NewOrderlcebergResponse), Tak 1 maeHTUMKaTop Bcell alicbepr-3asBku (OrderlD). O6patute BHMMaHME, YTO KOMaHaa Mo
DisplayOrderID 6yayT pa6oTtatb TONbKO, €C/iM BUAMMas 4YacTb C TakMM HOMEPOM ellle ecTb B cucteme (He 6bli1a cBefieHa), B NPOTUBHOM
cnyyae 6yAeT Bo3BpaLleHa owmnbka 06 OTCYTCTBUM 3aABKM C Takum HOMepoM. [oToMy pekomeHayeMm paboTaTth ¢ aicbepr-sasskamu no

OrderlID.
Tag Mone Hanuune Tun OnucaHve
<Header> Y
11 ClOrdID Y Uint64 Monb3oBaTenbCkMii aeHTMUKaTop 3anpoca Ha U3MeHeHWe
LieHb!.
37 OrderID Y Int64 MpaeHTndbmkaTop n3ameHsemoii 3asBku B cucteme SPECTRA.
44 Price Y Decimal5 HoBas ueHa 3asBKu.
583 ClOrdLinkID Y Int32 BHeLwHWin Homep.
48 SecuritylD Y Int32 UncnoBoii naeHTUMKaTop MHCTPYMEHTA.
376 CompliancelD Y CompliancelDEnum MapkupoBka cnocoba co3faHus 3asBKU:
» ""(npo6en) nnun "' (Nyctas cTpoka) - He 3anonHeHo/He 3a-
fAaHo.
e "M" - Py4Hoi1 BBOZ,
» "S" - B pesynerate cpabarbiBaHusi YC/IOBHOTO MOPYYEHNS
(cton-nocc).
* "R" - B pesynsrare paboTbl anroputma-pobora.
* "A" - B pe3ynsrare asiropytma aBtoc/niefoBaHns.
* "D" - 3akpbiTe nNo3uuuu B pesysibTate He UCMO/IHEHHOIo
MarginCall.
20218 ClientFlags Y ClientFlagsSet Mone npepctaBnseT coboii GUTOBY Macky:
* 0x1 - He BbINOMHATL NPOBEPKY SIMMWUTOB [/19 OMLMOHOB.
e 0x2 - 3anpoc HKL, Ha 3aknoyeHne cAenok ¢ Y4acTHUKOM
TOProB..
1 Account Y String7 7-MU CMMBOJIbHbIN KOZ, K/TMEHTA.
4.1.8. OrderMassCancelRequest (message id=6004)
3anpoc Ha MaccoByo OTMEHY BCEX 3asBOK, Y/ 0BMETBOPAIOLWMNX KPUTEPUAM.
Tag ‘ Mone Hanwnuune Tun ‘ OnucaHve
<Header> Y
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Tag Mone Hanuune Twun OnucaHve

11 ClOrdID Y Uint64 Monb3oBaTeNnbCKMii MAEHTUMKATOP 3arnpoca Ha MacCoBYH
OTMEHY.

583 CIOrdLinkID Y Int32 BHellHWiA HoMep. B cnyyae 3afaHus 3HAYEHWs!, OT/IMYHOIO
oT 0, Npon3BOAMTCA YyAaNleHNe BCeX 3asBOK C COOTBETCTBY-
towmm ClOrdLinkID. 3HayeHus noneli Side, SecurityGroup 1
SecuritylD npu 3TOM UrHOPUPYIOTCA, HO UX 3HAYEHWS JOMKHbI
HaxouTcA B AOMYCTVMOM JuanasoHe.

48 SecuritylD N Int32 UncnoBoii maeHTudukatop WHCTpymeHTa. Ecnu B none
SecuritylD nepegaHo 3HaueHue nullValue unu 0, To AaHHbINA
KpUTepuiA He NCMOoNb3yeTCa A5 MOVCKa 3asBOK.

167 SecurityType Y Security TypeSet Tvn NHCTPYMEHTA:
e Ox1 - dbrovepc
e 0x2 - OnuuoH
e 0Ox4 - CoCcTaBHOW UHCTPYMEHT

54 Side Y SideEnum Bbl60op Tuna 3asBOK B 3aBUCUMOCTY OT HanpaB/IeHUs:
e "1" — 3aABKM Ha NOKYMKY.
e "2" — 3aaBKU Ha Npoaaxy.
* "89" — Bce 3asBKu.

1 Account Y String7 7-MU CUMBOSbHBI Kog, kneHTa. Ecnv B none Account Tpu no-
cnefiH1e CMBOJ1a COBMaAarT CO CTPOKOW "%%%", TO Npouns-
BOAMTCA yasleHVe 3asBOK A/151 BCEX K/IMEHTCKUX CYETOB.

1151 SecurityGroup N String25 Kop, 6a3oBoro aktuBa. Ecnu B none SecurityGroup nepegaHa
nycras ctpoka uam "%", To Npon3BOAUTCA yaasIeHne 3adBOK
L5191 BCEX KOHTPaKTOB.

4.1.9. OrderMassCancelByBFLimitRequest (message id=6005)

3anpoc HKL, Ha npoBepky focTatoyHOCTM obecneyeHns no b®. 3anpoc npegHasHayeH A5 CHATUA 3asBOK YUYACTHUKOM K/MPUHTa B Lie-
NsIX yCTpaHeHUs HeobecneyeHHOCTH No3uLuiA. B pesynstate gaHHOro 3anpoca B c/lydae oTpuuarensHoro CBo6oaHoro nvmuta no 6

(FreeMoney < 0), CHUMAOTCH BCE aKTUBHbIE 3asIBKU KIMEHTOB AaHHol B®.

Tag Mone Hannune Tun OnucaHve
<Header> Y
11 ClOrdID Y Uint64 Monb3oBaTenscknii naeHTUukaTop 3anpoca.
1 Account Y String7 7-MU CMMBOJIbHBIN KOZ, KTMEHTA.

4.1.10. NewOrderSingleResponse (message id=7015)

C006LL|,8HVIe 06 YyCnewHoM BbICTaB/IEHNN 3asABKA.

Tag Mone Hanuune Tun OnucaHve

<Header> Y

11 ClOrdID Y Uint64 Monb3oBaTenbCknii MAEHTUIMKATOP 3asBKM M3 CO0bLLEeHNs
NewOrderSingle.

20204 Timestamp Y TimeStamp [ara v Bpemsa onepauun Ha cepeepe.

432 ExpireDate C TimeStamp [ata wcteyeHuss 3asaBkn. O6s3aTeNlbHO AN 3asBOK C
TimelnForce=6 (GTD).

37 OrderID Y Int64 MaeHTudmkarop 3asBku B cucteme SPECTRA.

20215 Flags Y FlagsSet Mone npepctaBnseT coboii GUTOBY Macky:

¢ 0x1 - KoTnposoyHas
e 0x2 - BctpeuHas (I0C)
* Ox4 - BHecucTemHas

¢ 0x10 - MNpwu BbICTABNEHUMN 38ABKN HE NMPOBEPANUCH AEHbIN
no K/IMEHTY
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¢ 0x200 - INpw BbICTaBNEHUW 38ABKN HE MPOBEPANNCH IMMUTbI
o onuuoHam

» 0x80000 - 3asska Fill-or-kill

0x4000000000 - 3anpoc HKL, Ha 3aknioueHve caenok c
YuacTHVKOM TOpPros

0x1000000000000000 - 3asBka Book-or-cancel (Passive
only)

0x4000000000000000 - Mpu3sHak 3asBKU/CAENKN BO BPEMS
ayKuMoHa OTKpbITUA

20051

Flags2

Flags2Set

PaclumpeHune 6uToBoI Macku (B fonosnHeHve K nosnto Flags).

44

Price

Decimal5

LlieHa.

48

SecuritylD

Int32

Yncnosoi ngeHTUnKaTop MHCTPYMEHTA.

38

OrderQty

Uint32

KonnuectBo eAyHNL, MHCTPYMEHTA.

336

TradingSessionID

Int32

MaeHTudhmkaTop Toprosoii ceccuu.

583

ClOrdLinkID

Int32

BHeLUHWiA HomMep.

54

Side

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

SideEnum

HanpasneHue 3asBku:
. "1"-Buy

o "2"-Sell

376

CompliancelD

CompliancelDEnum

MapkupoBka crnocoba co3faHus 3asiBKu:

. (npo6en) nnn " (nyctas ctpoka) - He 3anonHeHo/He 3a-
[aHo.

* "M" - PyyHoli BBOA,.

« "S" - B pesynbrate cpabaTbiBaHUsI YC/TIOBHOTO MOPYYEHUSs
(cton-nocc).

* "R" - B pesynsrare paboTbl anroputma-pobora.
* "A" - B pe3ynsrarte asiroputma aBToc/1e0BaHnA.

e "D" - 3akpbITvie No3nuuKN B pesynstate He UCMOSIHEHHOTo
MarginCall.

4.1.11. NewOrdericebergResponse (message id=7016)

CoobLeHre 06 ycneLHOM BbiCTaB/eHNN aiicbepr-3asaBKky Un BCM/IbITUM O4epedHOo BUAVMOW YacTu alicbepra.

Tag ‘ Mone Hanuune Tun ‘ OnucaHve
<Header> Y
11 ClOrdID Y Uint64 Monb3oBaTenbCknin MAEHTUIMKATOP 3asBKM M3 COO6LLEHNA
NewOrderlceberg.
20204 Timestamp Y TimeStamp [ara v Bpemsa onepauuun Ha cepsepe.
432 ExpireDate N TimeStamp [ara ncreyeHus 3asaBku.
37 OrderID Y Int64 MaeHTudhmkaTop Bceit aiicbepr-3asBKu.
20037 DisplayOrderID Y Int64 MaeHTndrKauMoHHbI HOMEp BUAMMON YacTu aicbepra.
20215 Flags Y FlagsSet Mone npepcTaBnsieT coboii GUTOBY Macky:

¢ 0x1 - KoTupoBoyHas

¢ 0x200 - INpw BbICTaBNEHUW 38A1BKN HE MPOBEPANNCH IMMUTbI
o onuuoHam

0x800000000000 - 3asBka alicbepr

0x20000000000000 - BcnnbiTve oyepedHol BUAVMOW Ya-
CTu aiicbepra

0x1000000000000000 - 3asiBka Book-or-cancel (Passive
only)
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Tag

Mone

Hanuuue

Tun

OonucaHve

* 0x4000000000000000 - Mpu3Hak 3asBKK/cOENKA BO BPEMS
ayKLMoHa OTKPbITUA

20051

Flags2

Flags2Set

PaclmpeHmne 6uToBOI Macku (B gononHeHve K nosnto Flags).

44

Price

Decimal5

LleHa.

48

SecuritylD

Int32

UMCNOBOI NAEHTUMKATOP UHCTPYMEHTA.

38

OrderQty

UInt32

KonnuecTBo efyHUL, MIHCTPYMEHTa BO Beeli alicbepr-3asBke.

1138

DisplayQty

<[ =<[=<]=<]=

Uint32

KonnuecTBo efyHUL, MIHCTPYMeHTa B BUAMMOI YacTu aiicoep-
ra.

20036

DisplayVarianceQty

Uint32

BenununHa cnyvaiiHoro oTk/ioHeHnss obbema BUAVMON YacTu
aincbepr-3asiBku.

336

TradingSessionID

Int32

MaeHTudmkaTop TOproeoii ceccuu.

583

CIOrdLinkID

Int32

BHeLLHWiA Homep.

54

Side

SideEnum

Hanpasnexune 3asaBku:
.« "1"- Buy

o "2"-Sell

376

CompliancelD

CompliancelDEnum

MapkupoBka crnoco6a co3faHust 3asiBKu:

e ""(npoben) nnm
[aHo.

(nycTas cTpoka) - He 3anonHeHo/He 3a-

e "M" - PyyHoli BBOA.

e "S" - B pesynbrare cpabarbiBaHUsi YC/IOBHOMO MOpy4YeHus
(cton-nocc).

* "R" - B pesynsrare paboTbl anroputma-pobora.
e "A" - B pe3ynsrarte asiropytma aBToC/1€40BaHA.

e "D" - 3akpbITvie NO3nUUN B pe3ynstate He UCMOSIHEHHOTo
MarginCall.

4.1.12. OrderCancelResponse (message id=7017)

Coo6LeHMe 06 yCneLHOM CHATUN 3asiBKU.

Tag

Mone

Hanuuue

Tun

OonucaHue

<Header>

11

ClOrdID

Uint64

Monb3oBaTenbCkMii  naeHTMdMKaTop U3  COOBLLEHMS
OrderCancelRequest B c/lyyae  OAUHOYHOrO  yaa-
neHus  3aaBku.  [Monb30BaTeNbCKUA  MAEHTUdMKaTOP
n3  coobuweHuss  OrderReplaceRequest ¢  Mode=2
(CheckOrderQtyAndCancelOrder) nnm [« Mode=3
(FixStyleReplace) B cnyyae ypaneHus 3asBku. Nonb3osa-
Tenbckuii ngeHtndgukartop ClOrdID, npucBoeHHbIN 3asBke Npu
ee BbICTaB/IeHUN MY NocsieHeM nepemMeLLeHnm, npu Macco-
BOM YAa/IeHNN 3asBOK.

3HaueHue nullValue sBnsieTca Npu3HaKoOM HEMPOLLEHHOrO Co-
06LLEeHuS.

20204

Timestamp

TimeStamp

[JaTta v Bpemsi onepauuu Ha cepeepe.

37

OrderlD

Int64

MpaeHTndomkaTop 3asBku B cucteme SPECTRA (ans aiicbep-
roB - naeHTudukaTop Bceii aicbepr-3asBkm).

20215

Flags

FlagsSet

Mone npegcTaBnsieT co60M GUTOBYIO MacKy:
* 0x2000 - Mpu3HaK CHATWSA NACCMBHOM KPOCC-3asiBKN

* 0x100000 - 3anvcb ABAAeTCA pesynbratoM onepauum ne-
pemMeLLeHns 3asBKu

¢ 0x200000 - 3anunck SBNseTca pe3ynsraTtom onepauun yga-
NleHns 3asBKn

34
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Tag

Mone

Hanuuue

Tun

OonucaHve

0x400000 3anunck ABnsieTca pesysTatoM rpynnosoro yaa-
nexHua

0x20000000 - MNMpu3Hak yganeHus octaTka 3asBku No npu-
YMHe KpOoCC-Ccaenku

0x100000000 - 3anucb ABNSAETCS pesy/nsTatoM onepaumu
yAanenus 3assku cepsucom Cancel On Disconnect

0x2000000000 - 3anunck sBNsAeTCA pesynLTaTom onepawuu
yaaneHus 3aasku cepsucom User Kill Switch

0x4000000000 - 3anpoc HKLL Ha 3akntoveHue caenok c
Y4acTHMKOM TOPros

0x8000000000 - 3anncb SABNAETCA
TOM  onepauuy  ygasieHus  3asBKu
'OrderMassCancelByBFLimitRequest'

pesynsta-
nocpeAcTBOM

0x800000000000 - Alicbepr-3asiBka

0x1000000000000000 - 3asiBka Book-or-cancel (Passive
only)

0x4000000000000000 - MpusHak 3asBKU/CAENKN BO BPeMSI
ayKLMOHa OTKpPbITUSA

20051

Flags2

Flags2Set

Paclumpexmne 6uToBoI Macku (B gononHeHve k nonto Flags).

38

OrderQty

UInt32

KonnuecTBo efnHUL, MHCTPYMEHTA (415 alic6epros - konmye-
CTBO efIMHUL, MIHCTPYMEHTa BO Bcell alicGepr-3asBke).

336

TradingSessionID

Y

Int32

MaeHTdmkaTop Toprosoii ceccuu.

583

CIlOrdLinkID

N

Int32

BHeLUHWi? Homep.

4.1.13. OrderReplaceResponse (message id=7018)

CoobLieHre 06 ycneLwHoM U3SMeHEHUN LieHbl/06bema paHee BbICTaB/IEHHON 3asBKY.

Tag ‘ Mone Hanuuune Tun ‘ OnucaHve

<Header> Y

11 ClOrdID N Uint64 Monb3oBaTenbCckmini -~ MAeHTUdMKaTOp M3 coobLieHns
OrderReplaceRequest. 3HaueHune nullValue sBnsietca npu-
3HaKOM HEMPOLLEHHOrO COOBLLEHUS.

20204 Timestamp Y TimeStamp [ara n Bpema onepauuun Ha cepsepe.

37 OrderID Y Int64 MpeHTndbmkaTop 3asBku B cucteme SPECTRA (ans aiicbep-
roB - naeHTucukaTop Bceii aicbepr-3asBkm).

20216 PrevOrderID Y Int64 MpaeHTndmkaTop npeablayLei 3as8ku

20215 Flags Y FlagsSet Mone npeacrtaBnsieT cO60M GUTOBYIO MacKy:

e Ox1 - KoTupoBouHas
¢ 0Ox4 - BHecuctemHas

e 0x10 - MNpw BbICTABNEHUN 3ASABKN HE MPOBEPSA/INCH AEHbLIN
Nno KNNEHTY

* 0x200 - Mpwu BbICTaB/IEHNUM 3a5BKN HE NPOBEPS/IUCH JIMMUTBI
no onuyoHam

* 0x100000 - 3anvcb ABAAeTCA pesynbratoM onepauum ne-
peMeLleHuns 3asBKu

¢ 0x4000000000 - 3anpoc HKL, Ha 3aknwyeHue chesnok ¢
Y4acTHVMKOM TOPros

* 0x1000000000000000 - 3asBka Book-or-cancel (Passive
only)

* 0x4000000000000000 - Mpu3Hak 3asBKK/COAENKN BO BPEMS
ayKLUMoHa OTKpbITUA
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Tag Mone Hanuune Twun OnucaHve
20051 Flags2 Y Flags2Set PaclunpeHmne 61ToBOI Macku (B fonosiHeHve K nonto Flags).
44 Price Y Decimal5 LleHa.
38 OrderQty Y UInt32 KonuuecTtBo eguHuUL, MHCTpPYMeHTa (A5 aiicbepros - Konunye-
CTBO eVHWL, MHCTPYMEHTa BO BCeii aiicbepr-3asBke).
336 TradingSessionID Y Int32 M aeHTndmkaTop TOproBoli ceccumn.
583 ClOrdLinkID N Int32 BHeLLHWi Homep.
376 CompliancelD CompliancelDEnum MapkrpoBKa crnocoba co3fiaHns 3asBKU:

. (npo6en) nnm
[aHo.

(nycTas cTpoka) - He 3anonHeHo/He 3a-

e "M" - PyyHoli BBOA,.

e "S" - B pesynbrare cpabarbiBaHUs1 YC/IOBHOIO MOpy4YeHus
(cTon-nocc).

* "R" - B pesynsrare paboTbl anroputma-pobora.
e "A" - B pe3ynsrarte asiropytma aBToC/1€40BaHA.

e "D" - 3akpbITvie No3nuuKN B pesynstate He UCMOSIHEHHOTo
MarginCall.

4.1.14. OrderMassCancelResponse (message id=7007)

OTBeTHOE coo6u4eHV|e 0 MaccoBOM yaaneHnn 3asBoK.

Tag ‘ Mone Hanuuune Tun OnucaHve
<Header> Y
11 ClOrdID Y Uint64 Monb3oBaTenbCckMini - MAeHTUdMKaTop M3 coobLyeHns
OrderMassCancelRequest.
20204 Timestamp Y TimeStamp [ara n Bpema onepauuun Ha cepsepe.
533 TotalAffectedOrders [N Int32 KonnyecTtBo yaanEHHbIX 3aABOK.

4.1.15. ExecutionSingleReport (message id=7019)

CBefieHu1e 3asBKV B CLESKY.

Tag ‘ Mone Hanunuune Tvn OnucaHve
<Header> Y
11 ClOrdID Y Uint64 Monb3oBaTeNnbCKWii aeHTUUKaTOP 3asBKN.
20204 Timestamp Y TimeStamp [ara v Bpema onepauuun Ha cepsepe.
37 OrderID Y Int64 MpeHTndomkaTop 3as8ku B cucteme SPECTRA (ans aiicbep-
roB — MAEHTUMKALMOHHbI HOMEP BCeil aiicbepr-3asBku).
880 TrdMatchID Y Int64 MaeHTudmkaTop caenku.
20215 Flags Y FlagsSet Mone npepcTaBnsieT coboii GUTOBY Macky:

* 0x1 — Caenka no KOTMPOBOYHOM 3asiBKe
* 0x2 — Cpenka no BcTpeyHoii (I0C) 3asBke

e 0x4 — BHecucTemHas cpenka, BK/IYas KIMPUHIOBblE,
afipecHble, caenku no Horam u caenkm OTC

* 0x8 — Caenka nepeHoca nosuuuii

0x2000000 — TexHU4yeckasn KIMpUHroBas caesnka, cpopmu-
poBaHHasi BHe TOPros

0x4000000 — AgpecHas caenka

0x8000000 — Cpenka no cesske

0x80000000 — lMpu3Hak agpecHoit cAenku ¢ M3TYMHIOM NO
YHUKaNIbHOMY KOAY

36
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Tag Mone Hanuune

Tun

OonucaHve

0x4000000000 - Caenka, aBnsatoLLascs cneacrsmem 3anpo-
ca K HKL,

0x10000000000 - Cgenka, chopMmmpoBaHHasi B npoLecce
NNKBUAALMOHHOIO HETTUHIa

0x20000000000 — AKTMBHasA CTOpOHa B cAefnke. 3asBka,
npuBeLas K caenke npu gobasneHnn B cTakaH

0x40000000000 — lNaccuBHaa cTopoHa B caenke. 3asBka
13 CTakaHa, yyacTBylolas B caenke

0x800000000000 - Aiicbepr

0x1000000000000000 - Cgenka no 3asiBke Book-or-cancel
(Passive only)

0x4000000000000000 - MNpu3HaK caenky Bo Bpems aykuu-
OHa OTKPbITUA

20051 Flags2 Y Flags2Set

PaclmpeHmne 61ToBOI Macku (B gononHeHve k nosnto Flags).

31 LastPx Y Decimal5

LleHa 3ak/1t04€HHON caenku.

32 LastQty Y Uint32

KonnuectBo eanHUL, MHCTPYMeEHTa B caenke (ans avicbepros
— KONNYECTBO eAVHNUL, UIHCTPYMEHTA B ONepaLymn co BCeit alic-
6epr-3asBKOiA).

38 OrderQty Y UiInt32

OcTaBLUeecs B 3a51BKE KO/IMYECTBO eANHUL, UHCTPYMEHTA (4151
alicbeproB - oCTaBLUEECA KOMIMYECTBO EAVHUL, UHCTPYMEHTA
BO Bceli alicbepr-3asiBke).

336 TradingSessionID Int32

MaeHTudbmkaTop TOproBoii ceccum.

583 ClOrdLinkID Int32

BHeLHWin Homep.

48 SecuritylD Int32

UMCNoBOI NAEHTUMKATOP UHCTPYMEHTA.

<[ =<]z]=

54 Side SideEnum

HanpasneHune 3asaBku:
« "1"- Buy

o "2"-Sell

CBefeHue B CAE/KY 3asBKV MO COCTABHOMY UHCTPYMEHTY.

4.1.16. ExecutionMultilegReport (message id=7020)

Tag ‘ Mone Hanunuune Tun OnucaHve
<Header> Y
11 ClOrdID Y Uint64 Monb3oBaTensbcknii naeHTUukaTop 3asBku.
20204 Timestamp Y TimeStamp [ara v Bpema onepauuun Ha cepsepe.
37 OrderID Y Int64 MpeHTndomkaTop 3as8ku B cucteme SPECTRA (ans aiicbep-
roB — MAEHTUIMKALMOHHbI HOMEP BCeil aiicbepr-3asBku).
880 TrdMatchID Y Int64 MaeHTudmkaTop caenku.
20215 Flags Y FlagsSet Mone npeacTasnsieT cO60M GUTOBYIO MAcKy:

* 0x1 — Caenka no KOTMPOBOYHOM 3asiBKe
» 0x2 — Cpenka no BcTpeyHoii (I0C) 3asBke

e 0x4 — BHecucTemHas cpenka, BK/IOYas KIMPUHIOBblE,
afipecHble, caenku no Horam u coenkm OTC

* 0x8 — Caenka nepeHoca nosuuuii

0x2000000 — TexHu4yeckasn KIMpuHroBas caesnka, cpopmu-
poBaHHasi BHe TOPros

0x4000000 — AgpecHas caenka

0x8000000 — Cpenka no cesske

0x80000000 — lMpu3Hak agpecHoit cAenku ¢ M3TYMHIOM NO
YHUKaNIbHOMY KOAy
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Tag Mone Hanuuue Tun OonucaHve

* 0x4000000000 - Caenka, sBnsowasca cnegcrsmMemM 3anpo-
ca K HKL,

* 0x10000000000 - Cpenka, cchopMmmpoBaHHas B npouecce
NIVKBUJALMOHHOIO HETTUHIA

* 0x20000000000 — AKTMBHasA CTOpOHa B cAefnke. 3asBka,
npuBeLas K caenke npu gobasneHnn B cTakaH

* 0x40000000000 — MNaccuBHas cTopoHa B cAesnke. 3asaBKa
13 CTakaHa, yyacTBylolas B caenke

+ 0x800000000000 - Aiicbepr

« 0x1000000000000000 - Cgenka no 3asiBke Book-or-cancel
(Passive only)

* 0x4000000000000000 - INMpu3HaK caenkn Bo BpemMsa ayKum-
OHa OTKPbITUA

20051 Flags2 Y Flags2Set PaclmpeHmne 61ToBOI Macku (B gononHeHve k nosnto Flags).

31 LastPx Y Decimal5 LleHa 3ak/1t04€HHON caenku.

566 LegPrice Y Decimal5 LleHa nepBoii Horw.

32 LastQty Y uUint32 KonuuecTBo efuHUL, MHCTPYMEHTa B caeske (15 aiicbepros
— KONNYeCTBO eAVHNL, UIHCTPYMEHTA B OMepaLymn co BCeil aiic-
6epr-3asBkoi).

38 OrderQty Y UInt32 OcTaBLUeecs B 3asBKe KONIMYECTBO eANHUL, MHCTPYMeHTa (4114
avicbepros - ocTaBLUeecs KOMMYeCTBO eAUHUL, UHCTPYMEHTa
BO Bceli alicbepr-3asiBke).

336 TradingSessionID Y Int32 MaeHTudmkaTop TOprosoii ceccum.

583 ClOrdLinkID N Int32 BHeLLHWiA Homep.

48 SecuritylD Y Int32 UncnoBoii naeHTUMKaTop MHCTPYMEHTA.

54 Side Y SideEnum HanpaeneHve 3asBku:

e "1"- Buy
o "2"-Sell
4.1.17. EmptyBook (message id=7010)
OuuncTka 3asBOK Ha CTOPOHE K/IMEHTA.
Tag ‘ Mone Hanunuune Tvn OnucaHve

<Header> Y

20204 Timestamp Y TimeStamp [ara n Bpema onepauuun Ha cepsepe.

336 TradingSessionID Y Int32 MaeHTucbmkaTop TOproBoii ceccum.

4.1.18. SystemEvent (message id=7014)
Cob6bITVA B TOProBoli cucteme.
Tag ‘ Mone Hanuune Twun OnucaHve

<Header> Y

20204 Timestamp Y TimeStamp [ata n Bpems onepauuun Ha cepsepe.

20220 Eventld Y Int64 M aeHTndmkaTop CMHXPO3BEHTA.

336 TradingSessionID Y Int32 M peHTuchmkaTop ToproBoii ceccuu.

1368 TradSesEvent Y TradSesEventEnum Tun cobbITus:

» "101" SessionDataReady - 3akoHueHa 3arpy3ka faHHbIX 13
K/IMPVIHIOBOIi CMCTEMbI B TOPrOBYIO Nepes HavyasioM HOBOMA
TOProBoi ceccuu.

e "102" IntradayClearingFinished - Bce pacueTHble npoueay-
pbl B MPOMK/IMPUHTE 38KOHYEHbI.

* "104" IntradayClearingStarted - Hayano npomkIvpuHra.

38
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Tag Mone Hanuune Twun OnucaHve
» "105" ClearingStarted - Ha4yano OCHOBHOIO K/IMpUHra

* "106" ExtensionOfLimitsFinished - Pa3gBvxka 1MmMuToB 3a-
KOHYeHa

» "108" BrokerRecalcFinished - [leHexHble cpeacTsa nocne
NPOMK/IMPKHIa NepecymTaHbl

e "122" AuctionFinished - OkoH4YaHVe nNpoBefeHNs ayKLoHa
OTKPbITUA

» "123" AuctionCollectOrderStarted - Hayano c6opa 3as1BOK B
ayKLUWMOH OTKPbITUA

e "124" AuctionCollectOrderFinished - OkoHuaHue cbopa 3a-
SIBOK B ayKLVIOH OTKPbITWS

4.2. CueHapuu TOProBoro BzanmopgeiicTeus

4.2.1. flo6aBneHue 3aABOK

4.2.1.1. fo6GaBneHNe KIMEHTOM 3asABKN MO 06bLIYHOMY UHCTPYMEHTY
BapuaHnt 1. [Job6aBneHne 3asBkn c TimelnForce=0(Day). KnveHT oTnpaBnseT HOBYK 3asiBKy B TOProByl cucTtemy (cooblieHune

NewOrderSingle). Cuctema nogreepxagaet nonyvenuve 3aaBkn (NewOrderSingleResponse). 3asBka Takke MOXeT ObITb OTK/IOHEHA CUCTe-
Mol (BusinessMessageReject).

|
|
NewOrderSingle ‘|
(message id=6000) ':
|
Il
|
|
|
|

alt

]
|
|
I
|
|
1
}
|
|
[Successful case] :

NewOrderSingleResponse

- (message id=5009) B

Puc. 17. Avarpamma. flo6aBneHue 3aaBku ¢ TimelnForce=0(Day)

BapuaHT 2. [lo6aBneHue 3aaBku ¢ TimelnForce=3(I0C). 3asBka ¢ TimelnForce=3(I0C) MOXeT 6bITb NGO NOMHOCTLIO CBEeHa B CAENKY,
60 YaCTUYHO CBefeHa B CAESKY U OCTaTOK CHAT, MO0 CHATA CMCTEMOIA.

39
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Client TwimeGate
|
|
| NewOrderSingle
: (message id=6000)
|
}
alt |
|
i _ _ _ _ NewOrderSingleResponse _ _ _ _ _ _ _ _ _
[Full ill :‘ (message id=7015)
|
|
¢ ————————— ExecutionSingleReport _ _ _ _ _ _ _ _ _ |
| (message id=7019)
|
|
_________ Cmmm—mm
[Partial fill] I [
- _ _ __ NeworderSingleResponse _ _ _ _ _ _ _ _ _ .
| (message id=7015) |
| |
. ExecutionSingleReport_ _ _ _ _ _ _ _ _ _ J
| (message id=7019) I
| |
:4. _________ OrderCancelResponse  _ _ _ _ _ _ _ _ _ 4|
| (message id=7017) |
| |
L U S
i I [
[No fill] | |
: _ _ _ _ NewOrderSingleResponse _ _ _ _ _ _ _ _ _ '
:‘ (message id=7015) _:
| |
| OrderCancelResponse |
A (message id=7017) 1
| |
_________ S B
[Failure] : :
«———————_ BusinessMessageReject _ _ _ _ _ _ _ _ _ |
| (message id=5009) |
| |
| |

Puc. 18. fivarpamma. flo6aBneHue 3aaBku ¢ TimelnForce=3(10C)

BapuaHT 3. [lo6aeneHue 3as8ku ¢ TimelnForce=4(FOK). 3asBka c TimelnForce=4(FOK) MoXeT 6bITb /IM60 NO/THOCTLIO CBEAEHA B CAENKY,

NN60 OTK/IOHEHA CUCTEMOIA.
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NewOrderSingle

| |

| I

| I

: (message id=6000) >:

| I

} }

alt | |
| |

i _ _ _ _____ NewOrderSingleResponse _ _ _ _ _ _ _ _ _ M|

[Full fill :‘ (message id=7015) |
| |

| I

- — —— —— ExecutionSingleReport  _ _ _ _ _ _ _ _ _ |

| (message id=7019) |

| |

| |

_________ el et

[No fill] | I
] BusinessMessageReject _  _ __ _ _ _ .

| (message id=5009) OrdRejReason=4103 |

| I

_________ )

[Failure] : :
'4 _________ BusinessMessageReject _ _ _ _ _ _ _ _ _ |

| (message id=5009) |

| |

| I

Puc. 19. Aivarpamma. [lo6aBneHue 3aaBku ¢ TimelnForce=4(FOK)
4.2.1.2. fo6GaBneHNe KIMEHTOM 3asABKM MO COCTABHOMY MHCTPYMEHTY

KnveHT oTnpaBnsieT HOBYHO 3asBKy B TOproeyk cuctemy (coobuieHne NewOrderSingle). Cuctema noatsepxaaer rnosyvyeHne 3asBku
(NewOrderSingleResponse). 3asBka Takke MOXeT ObITb OTK/IOHEHA cucTemoli (BusinessMessageReject).

|
|
NewOrderSingle ~|
(message id=6000) ':
|
|
|
|
|
|

alt

[Successful case]
NewOrderSingleResponse

(message id=5009)

Puc. 20. Aivarpamma. [lo6aB/ieHMe 3aABKM NO COCTAaBHOMY UHCTPYMEHTY
4.2.1.3. foGaBneHNe KIMEHTOM ailicGepr-3asiBKu

KnueHT oTnpaBnseT HOBYIO aiicbepr-3asiBky B TOProBylo cuctemy (coobuieHne NewOrderlceberg). Cuctema nogTeepxaaeT nonyyeHue
3aaBkn (NewOrderlcebergResponse). Aiicbepr-3asiBka Takke MOXET 6bITb OTK/IOHEHa cucTemoin (BusinessMessageReject).
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Client TwimeGate

|
|
NewOrderlceberg |
(message id=6008) >:
|
1
|
|
|
|

|
|
|
I
|
|
}
alt |
|
|
|

[Successful case]
NewOrdericebergResponse

(message id=5009)

Puc. 21. Aivarpamma. [lo6aBneHue aiic6epr-3asiBKu
4.2.2. CHATMe (yaaneHue) 3asBOK

4.2.2.1. YaaneHue KJIMEHTOM CBOEeW 3afABKU

YcnelHo pasmellgHHas 3asBKa MOXET ObITb CHATA KIMEHTOM. KNWEHTY NpeaocTaBisieTcsl BO3MOXHOCTb YAa/IMTh 3asiBKy N0 GUpPXKEeBOMY
naeHtTudpukatopy OrderlD. Ecnu 3asiBKa yXXe CHSATa UM UCTIONTHEHA, 3amnpoC Ha CHATUE GYET OTK/IOHEH CMCTEMOA.

Client TwimeGate

|
|
OrderCancelRequest |
(message id=6006) >:
|
]
|
|
|
|

|
|
|
I
|
|
}
alt |
|
|
|

[Successful case]
OrderCancelResponse

(message id=5009)

Puc. 22. narpamma. YaaneHve 3asaBKu
4.2.2.2. YpaneHue KJIMEeHTCKO 3aABKU GpOKepoM
BapumaHT 1. Bpokep yepe3 TwimeGate 13-nog, CBOero fIoruHa yaanser 3asBky knneHTa (coobueHne OrderCancelRequest). Mocne yaane-
Hus 3asBkn TwimeGate oTnpasnsieT 6pokepy yBefoMIEHNE O BbINOHEHWM onepaumm (coobLieHne OrderCancelResponse), a KIMeHTY, Bbl-

CTaBMBLUEMY 3a51BKY, OTNpaBnseTcs HenpoLueHHoe cooblueHne OrderCancelResponse. Y HenpolueHHoro coobueHus ClOrdID=nullValue.

KomaHga Takke MOXeT 6bITb OTK/IOHEHa cucTeMoii (BusinessMessageReject).
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Broker TwimeGate

OrderCancelRequest

| |
| ‘I
: (message id=6006) ':
| |
! } .
alt | [ |
: | |
| |
[Sucqessful case] | OrderCancelResponse .
| | (message id=7017) |
I | |
I | |
I | |
<«  _____ OrderCancelResponse _ _ _ _ _ __ _ __ __ .
| | (message id=7017) CIOrdID=nullValue |
I I |
I I |
R g —— - -+ - =4
Failure ' '
[ I} ] | |
| . . |
I e—————— BusinessMessageReject _ _ _ _ _ _ _ _
| :4_ (message id=5009) 4|
| I I
| I I
| 1 1

Puc. 23. inarpamma. YganeHue KIMeHTCKOW 3asiBKM GPOKepom
BapwmaHT 2. Bpokep uyepe3 w3 Plaza-2 nnm yepes TepmmnHan U3-nof CBOEro /I0rVHa yaasisieT 3asBKy kineHTa. B cnyvae ycnewHoro
yAaNeHNs 3asBKN K/IMEHTY, BbICTaBUBLLEMY 3asBKy, Yepe3 TwimeGate oTnpas/iisieTcsl HenpoleHHoe coobueHne OrderCancelResponse.
Y HenpoLleHHoro coobueHns ClOrdID=nullValue.

4.2.2.3. YpaneHue KJIMEHTOM CBOel ailic6epr-3asiBKu

YcnelHo pasmeLLéHHas aiicbepr-3asBka MOXET GbITb CHATA KIIMEHTOM. KNMEHTY NPefjoCTaBAETCst BO3MOXHOCTb YAANUTh alic6epr-3asBky
no 6upxeBomMy naeHTUdukatopy OrderlD. Ecnv alic6epr-3asiBka yxe CHSITa MU UCNIOSTHEHA, 3anpoc Ha CHATUE ByAeT OTK/TOHEH CUCTEMOIA.

Client TwimeGate

|
|
OrderlcebergCancelRequest |
(message id=6009) ’:
|
1
|
|
|
|

|
|
|
I
|
|
}
alt |
|
|
|

[Successful case]
OrderCancelResponse

- (message id=5000) T~ B

Puc. 24. fivarpamma. YganeHue aiic6epr-sasaBKku
4.2.2.4. YpaneHue KJIMEHTCKOIi alicGepr-3asBKu GpPOKepom

BapuaHT 1. Bpokep yepe3 TwimeGate 13-noj CBOEro fI0rvHa yaasnsier aiicbepr-3asBky knveHTa (coobuieHne OrderlcebergCancelRequest).
Mocne ypanexus 3asskn TwimeGate oTnpasnseT 6pokepy yBefoMIeHMe 0 BbiNonHeHnn onepauum (coobuieHne OrderCancelResponse),
a K/MeHTy, BbICTaBMBLUEMY 3asBKy, OTMpaBnseTca HenpolleHHoe coobuieHne OrderCancelResponse. Y HenpoLlleHHOro coo6LeHus
ClOrdID=nullValue.
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KomaHga Takke MOXeT 6bITb OTK/IOHEHa cucTeMoii (BusinessMessageReject).

Broker

TwimeGate

OrderlcebergCancelRequest
(message id=6009)

1Y __

(message id=7017)

|

|

|

I

|

| |
} }
alt | J |
|

|

|

|

|

|

|

|

OrderCancelResponse

[FailulPe]

(message id=5009)

|
|
|
|
|
1

Puc. 25. finarpamma. YaasieHue K/IMeHTCKOI alicbepr-3asiBKu 6poKepomM
BapuaHT 2. Bpokep yepe3 w3 Plaza-2 nnn yepe3 TepmuHan K3-nog CBOEFO JIOTMHA yAansieT aiicbepr-3asBky kaveHta. B cny-

Yae YCMEeLWHOro yaaseHusi 3asiBKW, KMEHTY, BbICTABMBLLEMY 3asiBKy, yepe3 TwimeGate OTNpaBnsieTcs HeMNpoLeHHOE COO06LEHNE
OrderCancelResponse. Y HenpoLueHHoro coobueHus ClOrdID=nullValue.

4.2.3. MaccoBoe CHATUE 3as1BOK

4.2.3.1. MaccoBoe yfaneHne 3assBOK K/IMEHTOM

KNneHT MOXeT MHMLMMpoBaTb MaccoBOE CHATME 3asBOK C momoLbto 3anpoca OrderMassCancelRequest. Ha kaxayto 3asBky, KoTopas
6blna 0TMEHeHa B pesy bTarte 06paboTky 3anpoca, hopmupytotcest oTaenbHble coobleHus OrderCancelResponse. Takke no pesynsratam
BbINOSIHEHUS ONepaLMmn KIMeHTY oTnpaenseTcs coobuleHne OrderMassCancelResponse.

Client TwimeGate

|
I
| OrderMassCancelRequest
: (message id=6004)
|
]

alt [Su%;cessful case]
|
loop J |
|
. | OrderCancelResponse
[N times] T T T essageid=7017) T T T T T T T T

(message id=7017)

< OrderMassCancelResponse

(message id=7007) TotalAffectedOrders=N

Puc. 26. Auarpamma. MaccoBoe yaaneHue 3asBOK KJINEHTOM
4.2.3.2. MaccoBoe yganeHue 3asiBOK K/IneHTa 6poKkepom

BapuaHT 1. Bpokep yepe3 TwimeGate 13-nog CBOEro /10rMHa MaccoBo yaanseT 3asBku knneHTa (coobuieHne OrderMassCancelRequest).
Ha kaxgayto 3asBKy, koTopas 6bl1a 0OTMEHEHa B pe3ynibTate 06paboTku 3anpoca:
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* Ha 6pokepa oTnpaBnalTCca oTAenbHble coobleHus OrderCancelResponse, rae B none ClOrdID nepegaétcs 3HaveHve ClOrdID, npu-
CBOEHHOE 3asiBKe NMpy e€ BbICTaB/IEHUM WU NOCNELHEM NEpPeMeLLEeHNN. Takke No pesysisTatam BbINOIHEHUS onepauum 6pokepy oTnpa-
BnsieTcs coobuieHne OrderMassCancelResponse;

* K/IMEHTY, BbICTABMBLUEMY 3asBKW, OTMPAaBMSATCA HenpolleHHble coobuweHns OrderCancelResponse. Y HeENpOLUEHHOTO COOOLLEeHNS
ClOrdID=nullValue.

Broker TwimeGate

OrderMassCancelRequest

| |
| |
| |
: (message id=6004) ’:
| | |
: : |
at | / [Succeﬁlsful case] :
| | |
loop J : :
| OrderCancelResponse |
Ntmes] @~ - - - - - - - -—"-—"—“° "~ "~ >*-—-" > _ _ —————
[ !mes] |'<_ (message id=7017) —][
| | |
e - — - — | ___ _ _ OrderCancelResponse _ _ __ ______ __ '
[ |r (message id=7017) CIOrdIiD=nuliValue 7
|
|

|
|
- ————— — — OrderMassCancelResponse_ _ _ _ _ _ _ _ |
| (message id=7007) TotalAffectedOrders=N
|
|

Puc. 27. ivarpamma. MaccoBoe yganeHue 3asiBOK 6poKepom

BapuaHT 2. bpokep uyepe3 w03 Plaza-2 nin yepes TepmuHan W3-noj CBOEro /IOrMHa MacCoBO yaanseT 3asiBkuM knveHta. B cny-
Yae YCMeLWHOro yaaneHns 3asiBOK K/IWEHTY, BbiCTaBMBLUEMY 3asiBkM, 4Yepe3 TwimeGate OTNPaB/sOTCA HENpOLUEHHble COOBGLLEHUS
OrderCancelResponse. ¥ HenpoLueHHoro coobueHus ClOrdID=nullValue.

4.2.4. 'ameHeHUe aKTUBHOIA 3aABKU

4.2.4.1. NameHeHNe 3as1BKN KJIUEHTOM
LleHa/06beM pa3MelLLEHHOV paHee 3asiBKM MOXET 6bITb USMEHEHA K/TMEHTOM.

BapuaHT 1. VI3meHeHwe 3asiBKk1 B 04HOM 13 pexumos: 0(DontChangeOrderQty), 1(ChangeOrderQty).

Client TwimeGate

|
|
OrderReplaceRequest |
(message id=6007) ’:
|
]
|
|
I
|

|
|
|
I
|
|
}
alt |
|
|
|

[Successful case]
OrderReplaceResponse

(message id=5009)

Puc. 28. finarpamma. IameHeHne 3aAABKU B ogHOM U3 pexumos: 0(DontChangeOrderQty), 1(ChangeOrderQty)
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BapuaHT 2. I3meHeHue 3asBku B o4HOM 13 pexumoB: 2(CheckOrderQtyAndCancelOrder), 3(FixStyleReplace).

OrderReplaceRequest

| |

| |

| |

| (message id=6007) ’:

| |

! !

alt | |

| |

[Successful replace]:‘ _________ OrderReplaceResponse _:
| (message id=7018) |

| |

| |

__________ R I

[Failure]

(message id=5009)

Puc. 29. fivarpamma. IsmeHeHue 3asiBKM B 0gHOM u3 pexumoB: 2(CheckOrderQtyAndCancelOrder), 3(FixStyleReplace)

4.2.4.2. ameHeHUe K/IMEHTCKOI 3asiBKN OPOKepoMm

BapuaHTt 1. bpokep yepe3 TwimeGate 13-nog CBOero formHa UsMeHsieT 3asBky knveHTa (coobuweHne OrderReplaceRequest). Mocne
n3MeHeHus 3asBku TwimeGate oTnpasnsieT 6pokepy yBedOMJSIEHVWE O BbiMosHeHUM onepauun (coobuieHne OrderReplaceResponse),
a K/VMEeHTY, BbICTaBMBLUEMY 3asiBKy, NpuCbiaeTcs HenpoweHHoe cooblieHne OrderReplaceResponse. Y HenpoLleHHOro coobLueHns

ClOrdID=nullValue.

KomaHza Takke MOXeT 6bITb OTK/IOHEHa cucTeMoli (BusinessMessageReject).

Broker

OrderReplaceRequest

TwimeGate

| |

| |

| |

: (message id=6007) >:

I | |

; : :

alt | J | |
| |

[Sucdlessful case] :4_ ________ OrderReplaceResponse _:
| | (message id=7018) |

I | |

I | |

| I |
- \ _____OrderReplaceResponse _ _ __ _ ___ ____ .

| | (message id=7018) CIOrdID=nullValue |

| | |

| | |

F-—t+—————= e it +--1
[Failure] : :
| | . . |
________ BusinessMessageReject

: :4_ (message id=5009) _:

| | |

| | |

! 1 1

Puc. 30. Ainarpamma. VisameHeHne KIMEeHTCKOW 3asiBKN GPOKepom
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BHumaHve! Ecnn nonb3osatens TwimeGate (10rvH) U3MEHSIET 3asBKy A4pYroro nosib3oBarens (/10rmHa), To 3T0T SIOTUH CTAHOBUTCH Ba-
OenbLeM 3asBK1 N HaYMHAET NosyyaTtb Mo Hell yBeAOMIEeHVs B LUTATHOM nopsagke. MNpeapiayLiemy Bnagensly yBefoMeH s No Takol 3a-
ABKe 60/blUe He OTNpaBATCA. 15 BOCCTAHOBNEHWS NOMHOW MHChOPMaLMM O CBOMX 3asiBKaxX ¥ cAenkax KNIMEHT MOXET BOCNO/b30BaThbCs
cepsucamu Drop Copy: FIX Drop Copy vnu w3 Plaza-2.

BapuaHT 2. Bpokep uyepe3s w3 Plaza-2 nnv yepes TepMyHan U3-nog CBOEro /10TMHa M3MEHSIET 3asBKy knneHTa. B cnyyae ycnelwHoro
N3MEHeHWs 3as1BKM KNIMEHTY, BbICTaBMBLUEMY 3asBKy, Yepe3 TwimeGate oTnpaBnsieTca HenpolueHHoe cooblueHne OrderReplaceResponse.
Y HenpoLueHHoro coobueHnsn ClOrdID=nullValue.

4.2.4.3. 'ameHeHue aiicoepr-3assBKN K/IMEHTOM
LieHa pa3meLLEHHO paHee aiicbepr-3asiBku MOXET ObiTb M3MEHEHA K/TIMEHTOM.O6beM He JOCTYNEH AN u3MeHeHus. KnueHTy npegocrta-

B/ISIETCS BO3MOXHOCTb U3MEHUTb aiicGepr-3asBky no 6upxeBomMy uaeHtudukaropy OrderlD. Ecnu aiicb6epr-3asBka ye CHSATa Uav Ucnos-
HeHa, 3anpoc Ha u3MeHeHue GyeT OTK/IOHEH CUCTEMOIA.

TwimeGate

|
|
OrderlcebergReplaceRequest |
(message id=6010) >:
|
]
|
|
|
|

alt

]
|
|
]
|
|
Il
}
|
|
[Successful case] :

OrderReplaceResponse

oo (message id=5009) B

Puc. 31. inarpamma. VismeHeHue aiicGepr-3asiBKM K/IMEHTOM
4.2.4.4. 'ameHeHUe K/TMEHTCKOI aiicoepr-3aasBK1U GpoKepom
BapuaHt 1. bBpokep uepe3 TwimeGate u13-nog CBOero /lorvHa  U3MeHsieT  aiicbepr-sasBky KaveHTa  (coobLieHue
OrderlcebergReplaceRequest). Mocne n3mexHeHus aiicbepr-3asskn TwimeGate oTnpasnseT 6pokepy yBeJOM/IEHNE O BbINOMHEHWUN One-
pauuu (coobuieHne OrderReplaceResponse), a KAMeEHTY, BbiCTaBMBLUEMY alic6epr-3asBKy, MPUCbIIAeTCA HenpoLleHHoe coobLieHne

OrderReplaceResponse. Y HenpoLlueHHoro coobueHus ClOrdID=nullValue.

KomaHga Takke MOXeT 6bITb OTK/IOHEeHa cucTeMoii (BusinessMessageReject).
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Broker TwimeGate

I
I
OrderlcebergReplaceRequest ~|
(message id=6010) '}

I

]

|

|

|

[Sucdlessful case] SO OrderReplaceResponse E
| (message id=7018) |
| |
| |
| |
e — — — — ——___OrderReplaceResponse _ ___ _ _______ .
: | (message id=7018) CIOrdID=nullValue |
I | |
I I |

F——t————— e e “+——

[Failuli'e] : :

| | . ) |
________ BusinessMessageReject __ _ _ _ _ _ _

: :4_ (message id=5009) _:

| I |

| | I

I I I

Puc. 32. luarpamma. iameHeHUe KIMEHTCKOW alicGepr-3asiBKM 6pokepom

BHumaHwue! Ecnv nonb3osatens TwimeGate (10rvH) n3MeHseT alicbepr-3asiBKy Apyroro nonib3osartens (I0rMHa), To 3TOT IOTUH CTaHOBUTCS
BnajenbLem aricbepr-3asBkv 1 Ha4MHaeT nosyyaTth Mo Heil yBefOMIEHNA B LUTATHOM nopsagke. MpegpblaylueMy BnagensLly yBegoMaeHus
no Takoi aiic6epr-3asBke 60Mblue He OTNPaBNSATCA. [ BOCCTAHOBIEHWUA NOMHON MHhOPMALMM O CBOUX 3asiBKax U cAenkax KAMeHT
MOXEeT BOCMNoNb30BaTbes cepsucamu Drop Copy: FIX Drop Copy unu w3 Plaza-2.

BapuaHT 2. Bpokep yepes w3 Plaza-2 nnv yepes TepMyHan M3-Mnog, CBOEro /I0rTMHa U3MeHsIeT aiicbepr-3asaBky knveHta. B cnyvae
YCNeLLUHOro N3MeHeHns aincbepr-3asBku, KIMEHTY, BbICTaBUBLLEMY aiic6epr-3asBky, Yepe3 TwimeGate oTnpasnseTcs HeNnpoLeHHoe co06-
weHne OrderReplaceResponse. Y HenpolueHHoro coobueHns ClOrdID=nullValue.

4.2.5. CBegeHune 3aBOK B Ce€NIKN

4.2.5.1. KotTupoBouHas 3asBKa (Day)

KnveHT oTnpaBnseT HOBYHO 3asBKy B TOproeyk cuctemy (coobuieHne NewOrderSingle). Cuctema noatBepxaaer rnosyvyeHne 3asBku
(NewOrderSingleResponse). Ecnv 6upxa rotoBa HeMeAJ/IEHHO yA0BNETBOPUTL 3asiBKy, TO 3asiBKa CBOAWTCS B caenky. B atom cnyuae cu-
cTema npucbinaet coobueHne ExecutionSingleReport. Ecnv 3asiBka cBOAMTCSA N0 YacTaM, coobuleHne ExecutionSingleReport moxeT npu-
XOAWTb HECKOSBKO pas.

TwimeGate

NewOrderSingle

(message id=7019)

| |
| |
| |
: (message id=6000) >:
| |
| |
- — — —— —— __ NewOrderSingleResponse _ _ _ _ _ _ _ _ '
:‘ (message id=7015) jl
| |
| |
| |
trade : :
[N times] ' ExecutionSingleReport '
€ — — — — — — — — _ =xecutionsin glereport _ _ _ _ _ _ _ _ -
|
|
I

Puc. 33. Ainarpamma. CBeeHne KOTUPOBOYHOI 3asiBKU
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4.2.5.2. YacTn4yHoe cBegeHne BCTpevHoi 3asaBku (I0C)

Mpn YacTUYHOM CBEAEHNN BCTPEUHOI 3aABKV HECBELEHHAs YacTb CHUMAETCS Moc/e NPOBEAEHNS ayKLMOHA. KNMeHT oTnpaBnsieT HOBYHO
3asBKy B TOprosyto cuctemy (coobuieHve NewOrderSingle). Cuctema nogreepxgaet nonyyeHune 3asasku (NewOrderSingleResponse). MNo-
Cre cBefleHMs YacTun 3aaBKu cucTema npucbinaeT cooblieHne ExecutionSingleReport. HecsegeHHas yacTb 3a8BKU yAanseTcs U3 CUCTEMbI
(coobuieHve OrderCancelResponse).

|
NewOrderSingle '
(message id=6000) TimelnForce=3 >‘|
|

I

I

_ __ _____ NewOrderSingleResponse _ _ _ _ _ _ _ _ _
(message id=7015) T

trade J

ExecutionSingleReport

|

|

[

|

|

|

|

-

|

|

|

|

|

|

|

i (message id=7019) T~ -
|
|
|
<
|
|
1

OrderCancelResponse
(message id=7017)

Puc. 34. inarpamma. YacTMuHoe cBefieHMe BCTPEUHOW 3asiBKN
4.2.5.3. CBegeHue B cAesiky nocsie N3MeHeHUs GPOKEPOM 3asIBKU K/IMEHTa

OpHa 3anBka gobasneHa knveHnTom Clientl. Bropas 3anBka go6asneHa knveHtom Client2. Bpokep nsmensiet 3assky Client2, B pesysb-
Tate yero TwimeGate oTnpaBnsieT 6pokepy yBeAoOMAEeHWE O BbiNONHeHUN onepaunmn (cooblieHne OrderReplaceResponse), a KIMEHTY
Client2 npucbinaeTca HenpolueHHoe coobleHne OrderReplaceResponse. Mocne n3MeHeHWs, 3asiBKM CBOASATCA B CAENKY, B pesynbrare
yero TwimeGate npucblnaet coobleHns ExecutionSingleReport 6pokepy un Clientl.
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Broker TwimeGate

NewOrderSingle
(message id=6000)

(message id=7015)

NewOrderSingle
(message id=6000)

NewOrderSingleResponse
(message id=7015)

| I
| |
I
! OrderReplaceRequest pl
I (message id=6007) |
| |
| I

OrderReplaceResponse
(message id=7018)

OrderReplaceResponse

(message id=7019) |

ExecutionSingleReport |

(message id=7019)

Puc. 35. inarpamma. CBegeHue B CAENKY Nocsie U3SMEHEHUSI GPOKEPOM 3asiBKU K/IMEHTa
4.2.5.4. CBepfieHue B cAesiKy 3asiBKU N0 COCTAaBHOMY UHCTPYMEHTY
B HaCTOSAILLMIA MOMEHT B BUAE COCTaBHbIX MHCTPYMEHTOB B CCTEME peasin3oBaHbl kanieHaapHble Cnp3aabl Ha dblYePChI.
KnvueHT oTnpaBnsieT HOBYH 3asiBKy B TOproeyk cuctemy (coobuieHne NewOrderSingle). Cuctema noatBepxaaeT rnoslydyeHne 3asiBku
(NewOrderSingleResponse). Ecnu 6upxa rotoBa HEMeAJIEHHO YA0BNETBOPUTL 3asiBKY, TO 3asiBKa CBOAUTCA B cAefKy. B aTom cnyyae cu-

cTema npucbliaeT ogHo coobuieHne ExecutionMultilegReport n gsa coobuieHns ExecutionSingleReport - 3T0 TEXHUYECKue cAenku no Ho-
ram COCTaBHOrO MHCTPYMEHTA.
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Client TwimeGate

NewOrderSingle

(message id=6000)

¢ —————— — — — NewOrderSingleResponse _ _ _ _ _ _ _ _ -

| (message id=7015) I

| |

| |

| I

trade J | |
| : : I

[N times] € — — — — — — — — — ExecutionSingleReport _ _ _ _ _ _ _ _ _ -

| (message id=7019) SecuritylD=Leg1

ExecutionSingleReport
(message id=7019) SecuritylD=Leg2

| ExecutionMultilegReport '
(message id=7020)

Puc. 36. filnarpamma. CBefleHne B cAesiKy 3asiBKU N0 COCTaBHOMY MHCTPYMEHTY
4.2.5.5. CBefieHUe B cAesiKy aiicGepr-3asiBKu

KnveHT oTnpaBnsieT HOBYHO alicbepr-3asiBKy B TOProBylo cuctemy (coobuieHne NewOrderlceberg). CucTtema nogTBepxaaeT nonyyeHvie
3asBku (NewOrderlcebergResponse). Ecin 61pxa rotoBa Hemef1eHHO YA0BAETBOPUTL BUAVMYIO YacTb 3asiBKW, TO OHA CBOAUTCS B CLESKY.
B atom cnyyae cuctema npucbinaeTt coobuieHne ExecutionSingleReport ¢ donarom Flags=Iceberg. Ecnv Bngnmas yactb cBogMTCSA MO
yacTam, coobuieHne ExecutionSingleReport MOXET NpPUXoAUTb HECKO/BbKO pas.

Mocne Toro Kak BUAYMas YyacTb alicbepr-3asiBku CBeflach B CAE/KM "BCNbIBAET" HOBas nopums aiicbepra. B aTom ciyyae cuctema npuchbl-
naet coobweHne NewOrderlcebergResponse ¢ conarom Flags=DisclosedIceberg, B kotopom B none DisplayOrderID cogepxuTtcst ngeHTu-
dmkaTop HOBOIi BUAMMON YacTtu, a B none DisplayQty - KonM4ecTBo eAuHUL, MHCTPYMEHTA B BUAMMOI YacTw.

HoBas Buaumas vacTb alicbepr-3asBky TOXe CBOAWTCS B CAE/KM W BCM/bIBAeT oyepedHas nopuusl, Tak NpPOAO/KaeTcsi noka BcA
aiicbepr-3asiBka He 6yaeT ucuepnaHa. COOTBETCTBEHHO, Mauyka coobueHunii ExecutionSingleReport, yepeaytolimecs ¢ coobLieHneM
NewOrderlcebergResponse ¢ donarom Flags=Disclosedlceberg, 6yaeT npyxoanTb HECKO/IbKO pas.
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Client TwimeGate

|
|
NewOrderlceberg |
(message id=6008) "l
|

|

|

NewOrderlcebergResponse

| " 7 (message id=7016) 7|

| I

| |

trade l | [Successful case] I
| I

| |

loop J | [N times] |
| |

| |

loop J | [N times] |

| I
€ _ ExecutionSingleReport '

< (message id=7019) Flags=Iceberg Bl

NewOrderlcebergResponse
(message id=7016) Flags=DisclosedIceberg

ExecutionSingleReport
(message id=7019) Flags=Iceberg

Puc. 37. Auarpamma. CBegieHue aiicbepr-3asiBKu

4.2.6. OuncTka 3asiBOK Ha CTOPOHE KJ/IueHTa

Mocne Ha4yana oCHOBHOrO knvpuHra TwimeGate oTnpaBnseT KAMEHTY cooblleHne EmptyBook. Mpu nonyyeHnn coobuienns EmptyBook
K/IMEHTCKas cucTeMa JO/MKHa yaanuTb y cebs Bce 3asBKW, OTHOCALLMECS K TOProBON Ceccum € UAeHTMNKATOPOM, yKkasaHHbIM B none
TradingSessionID B coo6uieHnn EmptyBook.

Y KneHTa Het HeOGXO,D,VIMOCTVI 1NN 0683aHHOCTU ABHO CHYMaTb CBOM 3as1BKW BO Bpems KNupuHra. Takve TpaH3akuuu 6y,qu OTK/1OHEHbI
Toprosoﬁ CMCTEMOl 1 NOCYMTaHbI KakK OLUMBOYHBIE.

|

|

| NewOrderSingle

: (message id=6000) C/OrdID=X, TimelnForce=6(GTD)
|
|

B S

———————— —— NewOrderSingleResponse  _ _ _ _ _ _ _ _ _ 4

| (message id=7015) CIOrdID=X, OrderID=N1, TradingSessionID=T1 |

| |

| |
et SystemEvent (TradingSessionlD=T1, TradSesEvent="105' ClearingStarted )i

(message id=7010) TradingSessionID=T1

| CancelOrder
CIOrdID=X, OrderID=N1, TradingSessionID=T1

Start of trading ion T2

|
|
|
|
|
|
|
|
|
|
|
|

Puc. 38. Ainarpamma. OUNCTKa 3aABOK Ha CTOPOHE K/IMeHTa

52



Cneuucukauus 6uHapHoro npotokona TWIME it CpOYHOro pblHKa 04.09.2024

4.2.7. ABTOMaTnyecKoe CHAATUE 3asABOK NMPU OTK/IIOYEHUM NOo/1b30Bartenisi OT TOPros

B cucTeMe nNpefyCMOTPEH MEXAHU3M KOHTPOJIS 38 COCTOSIHUEM MOAKIIIOUEHUs knneHTa (cepauc "Cancel On Disconnect"), KoTopblii No3Bo-
NSIET NMPU OTK/TIOUYEHUN K/IMEHTA OT TOProB aBTOMATUUYECKU CHAMATb BCE aKTVBHbIE 3asiBKM K/IMEHTA. CHUMAIOTCS TOMbKO 06bluHble (6e3
Ccpoka ucteueHust), 6esagpecHble 3asBky. CepBUC BKIOYAETCS MO 3anpocy KIEHTa.

Mpy NOAKYEHNN MAEHTUMKATOPA C BKIIOYEHHOI ycyroii "Cancel On Disconnect” k TOProBoii cUCTeME [/1s1 HEFO aKTUBMPYETCS PEXIM
KOHTPO/1s1 38 COCTOsIHMEM nogx/toueHnsi (COD-pexum).

Jlorvka paﬁOTbI MeXaHn3Ma KOHTPO1A I'IO,D,KI'II-O‘-IEHVIVI cnegywuwian:

* TwimeGate oTcnexvBaeT akTMBHOCTb NMOAK/IIOYEHNS HA CECCYOHHOM YPOBHE MyTeM KOHTPO/Si NEPUOANYECKOL NOCIIKM KNMEHTOM CO06-
LweHunii Heartbeat (getanbHoe onncaHve npuBegeHo B pasgene "3.2.2. MOHUTOPUWHE COCTOSIHMSA ceccunmn™).

* Ecnu 3a yCTaHOBJ’IeHHbIVI BpeMeHHOVI NHTEepBas1 KNIMEHT HE OTNpaBu/ HX O4HOIo Heartbeat COO6|JJ,eHVIF| nnn notepan TCP coefiHeHne
¢ TwimeGate, TO BCe €r0 aKTMBHblE 3asBK/ aBTOMATUYECKN CHUMAKOTCS.

BO3MOXHbIE CUTYaLMK, NPU KOTOPbLIX NPOUCXOAUT 3anyck NpoLeaypbl CHATUSI aKTUBHbIX 3asiBOK:
« KnuneHT 3aBepwmnn ceccuio (Terminate). 3asBky GyAyT CHATbI B MOMEHT OTK/THOUEHMS.

« KnuneHT notepsin coegmHeHne ¢ TwimeGate nnm ytpatui paboTocnoCO6HOCTb BC/IEACTBUE BO3HMKLLIEN OLUMOKM. 3asBKU OyAyT CHATHI,
KaK TONbKO ByAeT 06HapyXeHa noTeps COeAUHEHNS.

* KnauneHT 6bin OTKIOYEH 3a NpeBbilleHNe MHTepBasla nepefaun Heartbeat coobleHnii (MHTepBan 3agaeTtcs B coobuieHumn Establish).
3asnBKn ByayT CHATbI B MOMEHT OTK/THOUEHMS.

« Bo3moxHa cuTyauusi, korga TwimeGate, 4aCTMUYHO yTpaunBasi paboToCNOCOGHOCTb, OMOBELLAET TOPrOBY CUCTEMY 06 aKTUBHOCTW OT
MMEHMN CBOWX K/IMEHTOB, HO (DAKTUYECKW TEPSIET C HUMMW COEAMHEHME. Takas CUTyauusi He MOXET ObITb MAEHTUMLMPOBaHA Bupxeii n
[o/MKHa GbITb YperysimpoBaHa Ha CTOPOHE YUYacTHuMKa.

[ns Bcex knneHToB ¢ COD-pexrMoM 3asBKN Takke aBTOMATUYECKM CHUMAKOTCA MOC/1e OKOHYaHUS1 BeYEPHEN TOProBoli ceccum 1 npm Boc-
CTaHOB/IEHUN CUCTEMBI Nocsie c6os.

Mocne aBTOMATUYECKOrO CHATUA 3a8BOK K/IMEHTY Npu nogknodyeHun Kk TwimeGate npuayT cooblueHnsa OrderCancelResponse 0 CHATbIX
3asBkax. B coobleHusix B none ClOrdID nepegaeTca Nonb30BaTebCkuii AEHTUAMKATOP 3asBKM.

Client TwimeGate

|
|
NewOrderSingle |
(message id=6000) ’:
|

|

|

NewOrderSingleResponse
(message id=7015)

Disconnect / Connect:

RetransmitRequest

(message id=7017)

| -
(message id=5004) =
___________ Retransmission _ _ __ _ _ _ __ __
message id= ount=

lﬂ ( id=5005) C N “l

| |

loop J | |
| |
[N times] € — — — — — — — —_ OrderCancelResponse 1
| |

| |

| |

1 1

Puc. 39. filnarpamma. ABTOMaTu4yecKoe CHATUE 3asBOK

4.2.8. NepeBbiCcTaB/IeHNEe MHOTOAHEBHbIX 3aABOK

Moz, MHOTOAHEBHLIMU NMOHUMAKTCS 3asIBKY, Y KOTOPbIX 3a/jaHa AaTta ucTeueHusl. Takue 3asBKM aBTOMATUYECKU NEPEBbLICTABNSATCS B Cle-
[lyIOLLIYI0 TOPTOBYIO CECCHI0, MOsyYast NPy 3TOM HOBbIV HOMEP U CCbI/IKY Ha NOMb30BaTeNbCKUil naeHTuduKaTop 3assku (none ClOrdID) n3
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npegpiayLiein Toprogoii ceccuu. Mpu NepeBbICTABIEHNN CUCTEMOI AeNatoTcsl NPOBEPKM HA HA/IMUUE UHCTPYMEHTA, KIIMEeHTa, [OCTaTOuHO-
CTU cpefcTB. ECnn pe3ynsTaT NpoBepKy HeyA0B/eTBOPUTENbHbIN, 3asiBKa OTBEpraeTcs.

MepeBbICTaBNeHWEe MHOTOAHEBHbIX 3a5iBOK MPOUCXOAUT B BEHEPHUI KIMPUHT. Mpn 3TOM NO BCeM NepeBbICTaBNEHHbIM 3asiBKaM NMPOU3Bo-
OWTCS pacchblnika knmeHTam coobuieHnii NewOrderSingleResponse (pa3melleHne HOBOI 3asiBKM).

3asBKY, faTa UCTEUEHUS KOTOPbIX HACTYNUAA, "XMUBYT" 10 KOHLLA TOPrOBOTO AHS Y aBTOMATNYECKM CHUMAIOTCS NOC/1e 3aBepLLEHUs BeuepHei
TOProBoi ceccum (ec/im oHa ecTb B 3TOT A€Hb).

TwimeGate

NewOrderSingle
(message id=6000) C/OrdID=X, TimelnForce=6(GTD)

A

|
|
|
|
|
|
|

(message id=7010) TradingSessionID=T1

] CancelOrder
CIOrdID=X, OrderID=N1, TradingSessionID=T1

alt

|
|
|
|
: Start of trading ion T2
|

|

Puc. 40. Aunarpamma. NepeBbicTaBieHNe MHOTOiHEBHbIX 3asABOK

4.2.9. UpeHTNUKaTop MHCTPYMEHTA

UucnoBoli ngeHtTudmkarop nHcTpymenTa (SecuritylD) MoxHO B35ATb 13 Plaza-2 wnto3a nnm n3 FAST wo3a. B Plaza-2 winto3e yncnosoii
naeHTucukarop broyepca cogepxnTcs B nose isin_id Tabnuubl fut_sess_contents notoka FORTS_REFDATA_REPL. YncnoBoi ngeHtu-
dhmkaTop onumoHa B Plaza-2 wnto3e cogepxutcs B none isin_id Tabnuubl opt_sess_contents notoka FORTS_REFDATA_REPL. B FAST
LL/THO3€ YMC/I0BOM MAEHTUIMKATOP MHCTPYMEHTa MOXHO B3ATb U3 nons Securityld coobuerns Security Definition.

4.2.10. YHUKa/IbHOCTb Nosib3oBaTesibCKux ngeHtudmkaropon 3aasok ClOrdID

LLnto3 TwimeGate KOHTPONMPYET YHUKASIbHOCTb M0/1b30BaTE/IbCKUX NAEHTUMKATOPOB 3as1BOK. OT KNMeHTa TpebyeTCs rapaHTMPOBaTh YHU-
KasibHoCTb ClOrdID Ha npoTsKeHUW BCeli TOProBOi ceccun AJ1si 3asiBOK C BPEMEHEM XU3HW B OfHY TOPTOBYHO CECCuto. [11s MHOTO4HEBHbIX
3as1BOK OT K/IMEeHTa TpebyeTcs rapaHTMpoBaTh YHUKasibHOCTb ClOrdID Ha NPOTSHKEHUW BCETO BPEMEHW UX XWU3HW. ECNn KNMEHT npuckliaeT
HeyHuKasnbHbIi ClOrdID, To TwimeGate OTK/IOHSIET Takoe COOBLLEHUNE - KNIMEHTY OTNPaB/sieT cooblieHne SessionReject ¢ KOAOM OLINGKM
101 (ClOrdldIsNotUnique).

4.2.11. 3anpoc HKLL, Ha npoBepKy AOCTaTO4YHOCTU obecnevyeHusi no b

B uensx yctpaHeHus Heo6ecneyeHHOCTU MO3NUMIA YYaCTHUK KIPUHTa UMEET BO3MOXHOCTb MHULIMMPOBATL CHATWE 3asiBOK, NOAAHHbIX
YuacTHukom ToproB. [ns atoro ucnonb3yetcs 3anpoc OrderMassCancelByBFLimitRequest, KoTopblii MOXeT nofaBaTb YYacTHUK K/W-
pvHra no B®, oTKpbITbIM A1 YYaCTHUKOB TOProB, 06CyXMBaeMbIX TakiM Y4acTHUKOM knuvpuHra. Mpu obpaboTke AaHHOro 3anpoca,
B Cnyyae oTpuuarensHoro CsobogHoro numuta no b®, cHMMaloTCs BCe akTUBHbIE 3asBKM MO KAWEHTCKUM pasgenam, npuHagnexa-
WM Takoin b®. Ha kaxayto 3asBky, koTopas 6biia oTMEHeHa B pe3yrnbrare 06paboTku 3anpoca, opMUpPYOTCS OTAe/bHble COOBLLEeHNs
OrderCancelResponse. Takxe No pe3ysbrataM BbIMO/IHEHNSA onepawluy KNMeHTy oTnpasnsetca coobueHne OrderMassCancelResponse,
C yKasaHveM O6LLEero Ko/IMyecTBa CHATbIX 3aABOK.

54



Cneumdukauma 6uHapHoro npotokona TWIME A58 CpoyHOro pbiHka 04.09.2024

OrderMassCancelByBFLimitRequest

[Su%;cessful case]

| |
| |
| |
: (message id=6005) >:
| |
] 1
|
|
!
|
|
|

alt
loop J
OrderCancelResponse

|
|
. |
[N times] - (message id=7017) T T T T 7

< OrderMassCancelResponse 1

(message id=7007) TotalAffectedOrders=N

Puc. 41. Anarpamma. 3anpoc HKL, Ha npoBepKy AocTaTo4HOCTU o6ecneyeHus no 6
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5. PacwumnpeHuna gna 6pokepos

B gaHHOM pasgene npuBOAWTCS pekoMeHAyemas AN 6pokepa cxema paclumperus bunapHoro npotokona TWIME. Takas notpe6HoOCTb
MOXET BO3HVKHYTb, HANpMMep, Npy HannymMmn y 6pokepa npe-Tpeiig cucTeMbl 41 CBOUX KIIMEHTOB.

Mpn HeobxoAMMOCTM BGPOKep MOXET CO3A4asaThb 1 UCMOb30BaTb CBOM COOCTBEHHbIE COOOLLEHNA. 1A Takmx COO6LLEeHWi i 3ape3epBrpoBaH
OvanasoH ngeHtTudmkaropos coobueHnii (message id) ¢ 30000 no 39999 BknounTenbHo. AuanasoH naeHtudukaropos noneii (field id) c
30000 o 39999 BKMOUMTENBLHO TaKXKe NpegHa3HayeH /1A UCMOob30BaHNA B GPOKEPCKOM paclUMpeHUr NpoToKoa.

[nsa noneii c nugeHtucukaropamm ¢ 30000 no 39999 BKIHOUNTENBHO GPOKEP AO/MKEH NCNOMBL30BaTb UMEHA, HE NepeceKkatoLMecst ¢ ume-
HaMu noneii 6UpxeBoii cxeMbl (onucaHue cm. 6. Cxema coobLyeHnii"). UTobbl N0/ No MMEHW He NEPECEK/TUCH C CYLLECTBYOLLUMMU, PEKO-
MeHayeTca A06aBMATb K HUM npedirke.

Mpumep cxembl COOGWEHUSA :

<message name="BrokerReject" id="30000">

<field name="ClOrdID" id="11" type="UInt64"/>

<field name="RefTagID" id="371" type="UInt32"/>

<field name="BrokerRejectReason" id="30000" type="UInt64"/>
<field name="BrokerRejectReasonText" id="30001" type="String25"/>
</message>

Monyyaem coobLeHne ¢ OTAeNbHbIM AMana3oHoM KOA0B OLWMBOK, 1 BO3MOXHOCTbIO NepefaTs TEKCTOBOE onucaHme owmnbkn. Ons KoHey-
HOro knveHTa npu c6opke ero TWIME npunoxeHus Heobxoaumo 6yaeT paclupuTb GUPXEBYI0 cxemMy 6pokepckoli 1 gonucarb B koae 06-
paboTKy 3TOro HOBOrO COOGLLEHMS.

Mpwy paclumpeHun 6upxeBoro NPOTokoa 6pokep 06s3aH crefoBaTb NPUHLUMNAM pasfeneHns CoobLEeHN Ha CECCUOHHBI U NMPUKNaAHONM
YPOBHM (onucaHbl B pasgenax: "3. CeccroHHbIn ypoBeHb", "4. MpuknagHoi yposeHb"). B cnyyae fobasneHns B MPOTOKON COO6LLEHNT
NpUKIagHoro ypoBHs, Ha 6pokepa Bo3naraeTcs 0653aHHOCTb NPeAOCTaBNTh U COOTBETCTBYIOLLME MEXaHU3Mbl BOCCTAHOB/IEHUS] CECCUm C
3anpocoM NPONYLLEHHbIX COOOLLEHMI, aHa/I0rMYHO TOMY, Kak 3TO onMcaHo B pasgenax: "3.2.3. Hymepauusa coobueHunit”, "3.2.4. 3anpoc
NOBTOPHOI NOCbINKM CO06LLEeHMA", "3.2.5. BoccTaHOBNEHME ceccum noce kpaTkoBpeMeHHoro c6os”, "3.2.6. MNonHoe BoccTaHOB/EHNE cec-
cun nocne c6os".
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6. Cxema coooLeHNiA

Hwxe nprBeaeHa akTyasibHas cxema COoO6LLEHWIA.

<?xml version="1.0" encoding="UTF-8"?>

<?xml-stylesheet href="sbe_schema.xsl" type="text/xsl"?>
<sbhe:messageSchema package="moex_spectra_twime" byteOrder="1littleEndian" id="19781" version="7"
xmlns:sbe="http://fixprotocol.io/2016/sbe"
xmlns:xsi="http://www.w3.0rg/2001/XMLSchema-instance"
xsi:schemaLocation="http://fixprotocol.io/2016/sbe sbe.xsd">

<types>
<type

<type
<type

<type

<type
<type
<type
<type
<type
<type
<type
<type

<type

name="Int8" primitiveType="int8" minVvalue="-128"

maxValue="126" nullvValue="127" presence="optional" />

name="Int16" primitiveType="int16" minValue="-32768"
maxValue="32766" nullValue="32767" presence="optional" />
name="Int32" primitiveType="1int32" minValue="-2147483648"
maxValue="2147483646" nullValue="2147483647" presence="optional" />
name="Int64" primitiveType="int64" minValue="-9223372036854775808"

maxValue="9223372036854775806" nullValue="9223372036854775807" presence="optional" />

name="UInt8" primitiveType="uint8" minValue="0" maxValue="254"

nullvValue="255" presence="optional" />

name="UInt16" primitiveType="uint16" minValue="0" maxValue="65534"
nullvValue="65535" presence="optional" />

name="UInt32" primitiveType="uint32" minValue="0" maxValue="4294967294"
nullValue="4294967295" presence="optional" />

name="UInt64" primitiveType="uint64" minValue="0" maxValue="18446744073709551614"
nullValue="18446744073709551615" presence="optional" />

name="String7" primitiveType="char" length="7"/>
name="String20" primitiveType="char" length="20"/>
name="String25" primitiveType="char" length="25"/>

name="DeltaMillisecs" primitiveType="uint32" minValue="1000" maxValue="60000"
presence="required" />

name="TimeStamp" primitiveType="uint64" minValue="0" maxValue="18446744073709551614"

nullvValue="18446744073709551615" presence="optional"
description="Time in number of nanoseconds since Unix epoch, UTC timezone" />

<enum name="TerminationCodeEnum" encodingType="uint8">
<validValue name="Finished" >0</validvValue>
<validvalue name="UnspecifiedError" >1</validvalue>
<validValue name="ReRequestOutOfBounds" >2</validValue>
<validvalue name="ReRequestInProgress" >3</validvValue>
<validValue name="TooFastClient" >4</validValue>
<validValue name="TooSlowClient" >5</validvValue>
<validValue name="MissedHeartbeat" >6</validValue>
<validValue name="InvalidMessage" >7</validValue>
<validValue name="TCPFailure" >8</validValue>
<validValue name="InvalidSequenceNumber'">9</validvValue>
<validValue name="ServerShutdown" >10</validvalue>
<validvalue name="SequenceReset" >11</validvalue>

</enum>

<enum name="EstablishmentRejectCodeEnum" encodingType="uint8">

<validvalue name="Unnegotiated" >0</validvalue>
<validvValue name="AlreadyEstablished">1</validvValue>
<validvValue name="SessionBlocked" >2</validvalue>
<validvValue name="KeepaliveInterval" >3</validValue>
<validvalue name="Credentials" >4</validvalue>
<validvalue name="Unspecified" >5</validvalue>
<validvalue name="TooFastReconnect" >6</validvalue>
</enum>

<enum name="SessionRejectReasonEnum" encodingType="uint8">

<validValue name="ValueIsIncorrect" >5</validvValue>

<validvalue name="Other" >99</validvValue>

<validvalue name="SystemIsUnavailable'">100</validvValue>

<validValue name="ClOrdIdIsNotUnique" >101</validValue>
</enum>

<enum name="TimeInForceEnum" encodingType="uint8">
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<validVvalue name="Day">0</validValue>

<validvalue name="I0C">3</validValue>

<validValue name="FOK">4</validValue>

<validValue name="GTD">6</validValue>

<validValue name="BOC">122</validValue>
</enum>

<enum name="SideEnum" encodingType="uint8">

<validvalue name="Buy" >1</validvalue>

<validvalue name="Sell" >2</validValue>

<validValue name="AllOrders">89</validValue>
</enum>

<enum name="ModeEnum" encodingType="uint8">

<validValue name="DontChangeOrderQty" >0</validValue>

<validvalue name="ChangeOrderQty" >1</validValue>

<validValue name="CheckOrderQtyAndCancelOrder">2</validvValue>

<validvalue name="FixStyleReplace" >3</validvalue>
</enum>

<set name="SecurityTypeSet" encodingType="uint8">

<choice name="Future" description="Futures" >0</choice>

<choice name="Option" description="0Options" >1</choice>

<choice name="Multileg" description="Multileg instuments" >2</choice>
</set>

<enum name="TradSesEventEnum" encodingType="uint8">

<validValue name="SessionDataReady" >101</validVvValue>
<validValue name="IntradayClearingFinished" >102</validValue>
<validValue name="IntradayClearingStarted" >104</validVvValue>
<validvalue name="ClearingStarted" >105</validVvalue>
<validValue name="ExtensionOfLimitsFinished" >106</validValue>
<validValue name="BrokerRecalcFinished" >108</validValue>
<validvValue name="AuctionFinished" >122</validValue>

<validvalue name="AuctionCollectOrderStarted" >123</validValue>
<validValue name="AuctionCollectOrderFinished">124</validVvalue>
</enum>

<enum name="ComplianceIDEnum" encodingType="char">
<validvalue name="NotAvailable" > </validValue>

<validvalue name="Manual" >M</validvalue>

<validvalue name="StopLoss" >S</validvalue>

<validValue name="Algorithm" >R</validValue>

<validvalue name="Autofollow" >A</validvalue>

<validvalue name="MarginCall" >D</validValue>
</enum>

<set name="FlagsSet" encodingType="uint64">

<choice name="Day" description="0Orders: Day order" >@P</choice>
<choice name="I0C" description="0Orders: IOC order" >1</choice>
<choice name="0TC" description="0rders and Trades: OTC order or OTC trade" >2</choice>
<choice name="PosTransfer" description="Trades: Position transfer trade" >3</choice>
<choice name="Collateral" description="0Orders: Client collateral was not checked

while adding order" >4</choice>

<choice name="DontCheckLimits" description="0Orders: Do not check limits for options'">9</choice>
<choice name="DueToCrossCancel" description="0rders: The record results from cancelling

the order due to cross" >13</choice>
<choice name="FOK" description="0Orders: FOK order" >19</choice>
<choice name="Replace" description="0Orders:

The record results from replacing the order" >20</choice>
<choice name="Cancel" description="0Orders:

The record results from cancelling the order" >21</choice>
<choice name="MassCancel" description="Orders:

The record results from mass cancelling" >22</choice>
<choice name="Clearing" description="Trades: Clearing session trade" >25</choice>
<choice name="Negotiated" description="Trades: Negotiated trade" >26</choice>
<choice name="MultilLeg" description="Trades: Multi leg trade" >27</choice>
<choice name="CrossTrade" description="Orders:

Flag of cancelling the left balance of the order because of a cross-trade" >29</choice>
<choice name="NegotiatedMatchByRef" description="Trades: Negotiated trade

matched by reference" >31</choice>

<choice name="COD" description="0Orders: The record results from cancelling an order via
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'Cancel on Disconnect' service" >32</choice>
<choice name="UKS" description="0rders: The record results from cancelling an order via
'User Kill Switch' service" >37</choice>
<choice name="NccRequest" description="0Orders and Trades:
National Clearing Center request" >38</choice>
<choice name="NCC" description="0Orders: The record results from cancelling an order via
'OrderMassCancelByBFLimitRequest'" >39</choice>
<choice name="LigNettingRF" description="0rders and Trades: The record are formed in the
process of liquidation netting" >40</choice>
<choice name="ActiveSide" description="Trades: Flag of aggressive side" >41</choice>
<choice name="PassiveSide" description="Trades: Flag of passive side" >42</choice>
<choice name="Synthetic" description="0Orders: Flag of the synthetic order" >45</choice>
<choice name="Iceberg" description="0rders and Trades: Iceberg order" >47</choice>
<choice name="DisclosedIceberg" description="0rders: The record results from disclosing
of Iceberg order" >53</choice>
<choice name="BOC" description="0rders and Trades: Book or Cancel order" >60</choice>
<choice name="DuringDiscreteAuction" description="0rders and Trades: The record formed
in the process of discrete auction" >62</choice>
</set>

<set name="Flags2Set" encodingType="uint64">
<choice name="Zero" description="Empty set'">0</choice>
</set>

<set name="ClientFlagsSet" encodingType="uint8">
<choice name="DontCheckLimits" description="Do not check limits for options" >0</choice>
<choice name="NccRequest" description="National Clearing Center request" >1</choice>
</set>

<composite name="Decimal5" description="Decimal'">
<type name="mantissa" description="mantissa" minValue="-9999999999999999"
maxValue="9999999999999999" primitiveType="int64" presence="required" />
<type name="exponent" description="exponent" presence="constant" primitiveType="int8">-5</type>
</composite>

<composite name="messageHeader" description="Template ID and length of message root'">
<type name="blockLength" primitiveType="uint16"/>
<type name="templateId" primitiveType="uint16"/>

<type name="schemaId" primitiveType="uint16"/>
<type name="version" primitiveType="uint16"/>
</composite>
</types>
<sbe:message name="Establish" id="5000">
<field name="Timestamp" id="20204" type="TimeStamp" />
<field name="KeepaliveInterval" id="20205" type="DeltaMillisecs" />
<field name="Credentials" id="20206" type="String20" />

</sbe:message>

<sbe:message name="EstablishmentAck" id="5001">
<field name="RequestTimestamp" 1id="20207" type="TimeStamp" />
<field name="KeepaliveInterval" id="20205" type="DeltaMillisecs" />
<field name="NextSegNo" id="20208" type="UInt64" />
</sbe:message>

<sbhe:message name="EstablishmentReject" id="5002">

<field name="RequestTimestamp" id="20207" type="TimeStamp" />

<field name="EstablishmentRejectCode" id="20209" type="EstablishmentRejectCodeEnum" />
</sbe:message>

<sbe:message name="Terminate" id="5003">
<field name="TerminationCode" id="20210" type="TerminationCodeEnum" />
</sbe:message>

<sbe:message name="RetransmitRequest" id="5004">
<field name="Timestamp" id="20204" type="TimeStamp" />
<field name="FromSegNo" id="20211" type="UInt64" />
<field name="Count" id="20212" type="UInt32" />
</sbe:message>

<sbe:message name="Retransmission" id="5005">
<field name="NextSegNo" id="20208" type="UInt64" />
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<field name="RequestTimestamp" id="20207" type="TimeStamp" />

<field

name="Count"

</sbe:message>

<sbhe:message name="Sequence" id="5006">
<field name="NextSegNo" id="20208" type="UInt64" />
</sbe:message>

<sbe:message name="FloodReject"

<field
<field
<field

name="C1l0rdID"
name="QueueSize"

id="5007">
id="11"

id="20212" type="UInt32" />

type="UInt64" />
id="20213" type="UInt32" />

name="PenaltyRemain" id="20214" type="UInt32" />
</sbe:message>

<sbhe:message name="SessionReject" id="5008">

<field
<field

<field name="SessionRejectReason" id="373" type='"SessionRejectReasonEnum" />

name="ClOrdID"
name="RefTagID"

</sbe:message>

id="11"

type="UInt64" />

id="371" type="UInt32" />

<sbhe:message name="BusinessMessageReject" id="5009">

<field
<field

<field name="OrdRejReason" id="103"

name="ClOrdID"
name="Timestamp"

</sbe:message>

id="11"
id="20204" type="TimeStamp" />

type="

type="

<sbe:message name="NewOrderSingle" id="6000">

<field
<field
<field
<field
<field
<field
<field
<field
<field
<field
<field

name="Cl0rdID" id="11" type="
name="ExpireDate" id="432"

name="Price" id="44" type="
name="SecurityID" id="48" type="
name="ClOrdLinkID" 1id="583" type="
name="0rderQty" id="38" type="
name="ComplianceID" id="376" type="
name="TimeInForce" id="59"

name="Side" id="54" type="

name="ClientFlags"

name="Account" id="1"

</sbe:message>

id="20218" type="

type="

<sbe:message name="NewOrderIceberg" id="6008">

<field
<field
<field
<field
<field
<field
<field
<field
<field
<field
<field
<field

name="C1l0rdID"
name="ExpireDate"
name="Price"
name="SecurityID"
name="C1lOrdLinkID"
name="DisplayQty"
name="DisplayVarianceQty"
name="0rderQty"
name="ComplianceID"
name="Side"
name="ClientFlags"
name="Account"

</sbe:message>

id="11"
id="432"
id="44"
id="48"
id="583"
id="1138"
1d="20036"
id="38"
id="376"
id="54"
id="20218"
id=ll1Il

<sbe:message name="NewOrderIcebergX" id="6011">

<field
<field
<field
<field
<field
<field
<field
<field
<field
<field
<field
<field
<field

name="C1l0rdID"
name="ExpireDate"
name="Price"
name="SecurityID"
name="ClOrdLinkID"
name="DisplayQty"
name="DisplayVarianceQty"
name="0rderQty"
name="ComplianceID"
name="TimeInForce"
name="Side"
name="ClientFlags"
name="Account"

</sbe:message>

id="11"
id="432"
id="44"
id="48"
id="583"
id="1138"
1d="20036"
id="38"
id="376"
id="59"
id="54"
id="20218"
id=ll1Il

uInte4" />
Int32" />
uInte4" />

type="TimeStamp" />

Decimal5" />

Int32" />
Int32" />
uInt32" />

ComplianceIDEnum" />

type="TimeInForceEnum" />

SideEnum" />
ClientFlagsSet" />
String7" />

type="UInt64" />
type="TimeStamp" />
type="Decimal5" />
type="Int32" />
type="Int32" />
type="UInt32" />
type="UInt32" />
type="UInt32" />
type="ComplianceIDEnum" />
type="SideEnum" />
type="ClientFlagsSet" />
type="String7" />

type="UInt64" />
type="TimeStamp" />
type="Decimal5" />
type="Int32" />
type="Int32" />
type="UInt32" />
type="UInt32" />
type="UInt32" />
type="ComplianceIDEnum" />
type="TimeInForceEnum" />
type="SideEnum" />
type="ClientFlagsSet" />
type="String7" />

<sbe:message name="OrderCancelRequest" id="6006">
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<field name="ClOrdID"

<field name="OrderID"

<field name="SecurityID"

<field name="ClientFlags"

<field name="Account"
</sbe:message>

<sbe:message name="OrderIceber
<field name="ClOrdID"
<field name="OrderID"
<field name="SecurityID"
<field name="ClientFlags"
<field name="Account"
</sbe:message>

id="11" type="UInt64" />

id="37" type="Int64" />

id="48" type="1Int32" />
id="20218" type="ClientFlagsSet" />
id="1" type="String7" />

gCancelRequest" id="6009">

id="11" type="UInt64" />

id="37" type="Int64" />

id="48" type="Int32" />
id="20218" type="ClientFlagsSet" />
id="1" type="String7" />

<sbhe:message name="OrderReplaceRequest" id="6007">

<field name="ClOrdID"
<field name="OrderID"
<field name="Price"
<field name="OrderQty"
<field name="ClOrdLinkID"
<field name="SecurityID"
<field name="ComplianceID"
<field name="Mode"
<field name="ClientFlags"
<field name="Account"
</sbe:message>

<sbe:message name="OrderIceber
<field name="ClOrdID"
<field name="OrderID"
<field name="Price"
<field name="ClOrdLinkID"
<field name="SecurityID"
<field name="ComplianceID"
<field name="ClientFlags"
<field name="Account"

</sbe:message>

id="11" type="UInt64" />
id="37" type="Int64" />
id="44" type="Decimal5" />
id="38" type="UInt32" />
id="583" type="Int32" />
id="48" type="Int32" />

id="376" type="ComplianceIDEnum" />
id="20019" type="ModeEnum" />
id="20218" type="ClientFlagsSet" />
id="1" type="String7" />

gReplaceRequest" id="6010">

id="11" type="UInt64" />
id="37" type="Int64" />
id="44" type="Decimal5" />
id="583" type="Int32" />
id="48" type="Int32" />

id="376" type="ComplianceIDEnum" />
id="20218" type="ClientFlagsSet" />
id="1" type="String7" />

<sbe:message name="OrderMassCancelRequest" id="6004">

<field name="ClOrdID"
<field name="ClOrdLinkID"
<field name="SecurityID"
<field name="SecurityType"
<field name="Side"

<field name="Account"

id="11"  type="UInt64" />

id="583" type="Int32" />

id="48" type="Int32" />

id="167" type="SecurityTypeSet" />
id="54" type="SideEnum" />

id="1" type="String7" />

<field name="SecurityGroup" id="1151" type="String25" />

</sbe:message>

<sbhe:message name="OrderMassCancelByBFLimitRequest" id="6005">

<field name="ClOrdID" id="
<field name="Account" id="
</sbe:message>

<sbe:message name="NewOrderSin

<field name="ClOrdID"
<field name="Timestamp"
<field name="ExpireDate"
<field name="OrderID"
<field name="Flags"

<field name="Flags2"
<field name="Price"

<field name="SecurityID"
<field name="OrderQty"

11" type="UInt64" />
1" type="String7" />

gleResponse" id="7015">
id="11" type="UInt64" />
id="20204" type="TimeStamp" />
id="432" type="TimeStamp" />
id="37" type="Int64" />
id="20215" type="FlagsSet" />
id="20051" type="Flags2Set" />

id="44" type="Decimal5" />
id="48" type="Int32" />
id="38" type="UInt32" />

<field name="TradingSessionID" id="336" type="Int32" />

<field name="ClOrdLinkID"

<field name="Side"

<field name="ComplianceID"
</sbe:message>

id="583" type="Int32" />
id="54" type="SideEnum" />
id="376" type="ComplianceIDEnum" />

<sbe:message name="NewOrderIcebergResponse" id="7016">

<field name="ClOrdID"

id="11" type="UInt64" />
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<field name="Timestamp" id="20204" type="TimeStamp" />
<field name="ExpireDate" id="432" type="TimeStamp" />
<field name="OrderID" id="37" type="Int64" />
<field name="DisplayOrderID" id="20037" type="Int64" />
<field name="Flags" id="20215" type="FlagsSet" />
<field name="Flags2" id="20051" type="Flags2Set" />
<field name="Price" id="44" type="Decimal5" />
<field name="SecurityID" id="48" type="Int32" />
<field name="OrderQty" id="38" type="UInt32" />
<field name="DisplayQty" id="21138" type="UInt32" />

<field name="DisplayVarianceQty" id="20036" type="UInt32" />
<field name="TradingSessionID" id="336" type="Int32" />

<field name="ClOrdLinkID" id="583" type="Int32" />
<field name="Side" id="54" type="SideEnum" />
<field name="ComplianceID" id="376" type="ComplianceIDEnum" />

</sbe:message>

<sbe:message name="OrderCancelResponse" id="7017">

<field name="ClOrdID" id="11" type="UInt64" />
<field name="Timestamp" id="20204" type="TimeStamp" />
<field name="OrderID" id="37" type="Int64" />
<field name="Flags" id="20215" type="FlagsSet" />
<field name="Flags2" id="20051" type="Flags2Set" />
<field name="OrderQty" id="38" type="UInt32" />
<field name="TradingSessionID" id="336" type="Int32" />
<field name="ClOrdLinkID" id="583" type="Int32" />

</sbe:message>

<sbe:message name="OrderReplaceResponse" id="7018">

<field name="ClOrdID" id="11" type="UInt64" />
<field name="Timestamp" id="20204" type="TimeStamp" />
<field name="OrderID" id="37" type="Int64" />
<field name="PrevOrderID" id="20216" type="Int64" />
<field name="Flags" id="20215" type="FlagsSet" />
<field name="Flags2" id="20051" type="Flags2Set" />
<field name="Price" id="44" type="Decimal5" />
<field name="OrderQty" id="38" type="UInt32" />
<field name="TradingSessionID" id="336" type="Int32" />
<field name="ClOrdLinkID" id="583" type="Int32" />
<field name="ComplianceID" id="376" type="ComplianceIDEnum" />

</sbe:message>

<sbe:message name="OrderMassCancelResponse" id="7007">
<field name="ClOrdID" id="11" type="UInt64" />
<field name="Timestamp" id="20204" type="TimeStamp" />
<field name="TotalAffectedOrders" id="533" type="Int32" />
</sbe:message>

<sbhe:message name="ExecutionSingleReport" id="7019">

<field name="ClOrdID" id="11" type="UInt64" />
<field name="Timestamp" id="20204" type="TimeStamp" />
<field name="OrderID" id="37" type="Int64" />
<field name="TrdMatchID" id="880" type="Int64" />
<field name="Flags" id="20215" type="FlagsSet" />
<field name="Flags2" id="20051" type="Flags2Set" />
<field name="LastPx" id="31" type="Decimal5" />
<field name="LastQty" id="32" type="UInt32" />
<field name="OrderQty" id="38" type="UInt32" />
<field name="TradingSessionID" id="336" type="Int32" />
<field name="ClOrdLinkID" id="583" type="Int32" />
<field name="SecurityID" id="48" type="Int32" />
<field name="Side" id="54" type="SideEnum" />

</sbe:message>

<sbe:message name="ExecutionMultilegReport" id="7020">

<field name="ClOrdID" id="11" type="UInt64" />
<field name="Timestamp" id="20204" type="TimeStamp" />
<field name="OrderID" id="37" type="Int64" />
<field name="TrdMatchID" id="880" type="Int64" />
<field name="Flags" id="20215" type="FlagsSet" />
<field name="Flags2" id="20051" type="Flags2Set" />
<field name="LastPx" id="31" type="Decimal5" />
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<field name="LegPrice" id="566" type="Decimal5" />
<field name="LastQty" id="32" type="UInt32" />
<field name="OrderQty" id="38" type="UInt32" />
<field name="TradingSessionID" id="336" type="Int32" />
<field name="ClOrdLinkID" id="583" type="Int32" />
<field name="SecurityID" id="48" type="Int32" />
<field name="Side" id="54" type="SideEnum" />

</sbe:message>

<sbe:message name="EmptyBook" id="7010">
<field name="Timestamp" id="20204" type="TimeStamp" />
<field name="TradingSessionID" id="336" type="Int32" />
</sbe:message>

<sbhe:message name="SystemEvent" id="7014">

<field name="Timestamp" id="20204" type="TimeStamp" />

<field name="EventId" id="20220" type="Int64" />

<field name="TradingSessionID" id="336" type="Int32" />

<field name="TradSesEvent" id="1368" type="TradSesEventEnum" />

</sbe:message>

</sbe:messageSchema>
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7. CnpaBOYHUK KOAOB BO3Bparta

Kop Bo3Bparta OnucaHve

-1 Owwbka Npu BbINOMHEHWN ONepaLyn.

0 Onepauus BbINOSIHEHA YCMELLHO.

1 Het Takoro nosnes3osarens.

2 HeTt Takoro aunepa.

3 Ceiluac aTta ceccusl He UAET.

4 Ceccusi NnprocTaHoBeHa.

5 OwmbKa Npu BbINOMHEHUN ONepaLmn.

6 HeT npaB Ha BbINOHEHWE onepaLuu.

7 MonbITKa [OCTyNna K CHETY Yyxoii PO.

8 HeT npae Ha yfasienne 3asaBku 4pyroro KameHTa/nonb3osarens ceoel ypMbl.

9 dupme onepaumm ¢ 3asBKkaMmmn 3a6n0knposaHbl AgMuHMcTpaTtopom Knnpuxrosoro LieHTpa.

10 HexBaTtka cpefCcTB Ha CUETY A5 pe3epBrpoBaHus.

12 Mpemus no onumoHy BHE JIMMUTOB.

13 NIvMUT N03. NO BCEMY PbIHKY NPEBBILLEH.

14 He HaligeHa 3asBKa Ans yaaneHus.

25 3anpetr AZMUH/CTpaTopa TOProB Ha NOCTAHOBKY /1I0ObIX 3a5BOK.

26 3anpeT AgMUHUCTpPaTopa TOProB Ha OTKPbITUE NO3ULUIA.

27 3anpet AgMmHMcTpaTopa TOProB Ha OTKPbITUE NO3uLMil Ha Mpogaxy.

28 HeT npas A/151 BLINOMHEHNSA onepaLlun.

31 He paspelueHa BCcTpeyHas 3asiBka Ha OfUH CYET u/mnm NHH.

32 LieHa caenku BHe numuTa.

33 3101 hupme onepaumn ¢ 3asBkamy 3a6710kMpoBaHbl AAMUHUCTPaTOpom KnuprHroeoro LieHTpa.
34 MonbITka onepauuy Ha HeCYLLECTBYIOLLIMIA KOA, KNNeHTA.

35 OwnbKa B 3ajaH1N BXOAHbIX NapaMeTpoB.

36 MonbITKa onepauuy No HecyLecTBytoWweMy 6a30BOMY akTuBy.

37 MepecTaHoBka 3asB0K No CBA3Kkam HegonycTma.

38 MepecTaHoBKa afpecHbIX 3asBOK HefonycTuMa.

39 LleHa He KpaTHa MYUHUMa/IbHOMY LUary LieHbl.

40 MonbITka agpecoBaTb BHECUCTEMHYIO 3a51BKY HECYLLLECTBYHOLLLEMY KOHTPareHTy.

41 He HacTynun nnm NCTEK CpoK [OBEPEHHOCTN NoNb30BaTENA.

42 3anpeueHa paboTa MnaeHbIM Tpeligepom PacuéTHoli hupmbl.

44 [naBHbIl Tpeligep PacyéTHOW hpMbl HE NOCTaBW/ NPU3HAK CBOEN paboTbl OT 3TOI IUPMBI.
45 MonbITKa NOCTaBUTbL BHECUCTEMHYIO 3as1BKY OT (DUPMbI, Y KOTOpOIi He nponucaH kog PTC.

46 Mo 3TOMY UHCTPYMEHTY pa3peLleHbl TONIbKO BHECUCTEMHbIE 3asiBKU.

47 B HasHaueHHOI ceccun No 3TOMY MHCTPYMEHTY TOProB HET.

48 Mo aTomy MHCTPYMEHTY UAET MocTaBka. PaspeLueHbl TONbKO BHECUCTEMHbIE 3as1BkM BceM B® coeil PO.
49 MonbITKa NOCTaBUTb BHECUCTEMHYIO 3a51BKy OT Tpeifepa 04HOro KNIMEHTCKOrO CYeTa, a He OT KoAa npMbl.
50 He Haiifena 3asBka 415 nepecTaHoBKM.

53 OwnbKa B 3a4aH1N BXOAHOIO NapameTpa - Ko/iM4yecTBo.

54 B onepauyumn otkasaHo: MpeBbilleH NMMUT onepauuii OT yKasaHHOro KMeHTa.

56 HeT npas Ha BbINO/IHEHWE Onepawumn OT YKa3saHHOro fIormHa u koga. Obpatntecs K AGMUHUCTPATOPY TOProB.
57 HeT npaB Ha coeguHeHne ¢ cepepoM bupxu. O6patuteck K ADMUHUCTPATOPY TOProB.

58 HeT npas Ha BbiCTaBneHNe 3a8Bk1 6e3 MPOBEPKN [OCTATOYHOCTU CPEACTB Ha YPOBHE K/IMEHTA.
60 MprocTaHoBKa ayKLMOHa B PeXUMe YNpaBieHns pyckoMm Nno BCeM MHCTPYMEHTaM.

61 MprocTaHoBKa TOProB B peXvMe yrnpasieHNsi PUCKOM.

62 MprocTaHoBka TOPros No Bcem cekuysaM CpoYHOro pbiHka MockoBCkol Bupxu.
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MprocTaHoBKa ayKLMOHa B PeXUMe YNpaBeHns PUCKOM Mo BCEM UHCTPYMEHTam JaHHoro BA.

64 [procTaHoBKa TOProB B peXuMe yrnpas/ieHus puckomM no gaHHomy BA.

65 MprocTaHoBKa TOProB BO BCEX PEXMMAXx v Mo BCEM UHCTPYMEeHTaM AaHHoro BA.

66 [MprocTaHoBKa TOProB BO BCEX pexmnmax no AaHHOMY MHCTPYMEHTY.

67 3anpeTt AgMrMHUCTpaTopa TOProB Ha OTKPbITUE MO3NLMIA B peXvMe yrpaBieHUst PUCKOM MO AA@HHOMY UHCTPYMEHTY.

68 3anpeT bpokepa Ha BbicTaBneHne Mobbix 3a5BOK B pEXMME yrpaBieHNsi PUCKOM.

69 3anpeTt NaBHOro Tpeiepa Ha BbiCTaB/IeHUe 00ObIX 3a5BOK B peXVIME YnpaBieHNst PUCKOM.

70 Toprosas onepauus He NogLepXnBaeTcs.

71 KonnuecTBo KOHTPAKTOB B NO3WLMN NPEBbLICMIO AOMYCTUMbIA Npesen.

72 3asBka B npoLecce nepemeLLeHns.

73 CyMMapHoe KoNmM4ecTBO KOHTPaKTOB B 3asBKax Ha MOKYMKY NPeBbICUI0 AOMYyCTUMbIN Npesen.

74 CyMMapHoe KoNM4ecTBO KOHTPAaKTOB B 3asiBKax Ha NpoAay NpeBbICUII0 AOMYyCTUMbIA npegen.

75 MpeBbILEH MHTEPBaT OXUAAHUSA BbINOTHEHUS HETOProBOl onepauuy. Onepaumsi He BbINOMIHEHA.

76 He HaligeHa 3anucb Ans yaaneHus.

77 [ns ykasaHHOro TOProBoro pasgena oTCyTCTBYIOT UAEHTUINKALMOHHbIE JaHHbIe.

78 HeT Takoii P®.

79 3anpelleHa pabota AgMuHucTpaTtopom KnupuHrosoro LieHTpa.

80 HeToprosas onepauus He nogaepxmsaeTcs.

81 OwwbKa BXOLHOWM NPOBEPKN aKTyanlbHOCTU AaHHbIX, onepauys He MOXET ObITb BbINOMHEHA.

82 3asnBska Book-or-Cancel He MOXeT 6bITb BbiCTaB/ieHa/NepecTaBeHa, T.K. OHa NPUBOAUT K HEMeA/IEHHOMY MCMOMHe-
HUIO.

85 MprocTaHoBKa TOPros BO BCEX pexumax v no sceM Pbrovepcam, KaneHgapHeim cnpefam v OfHOAHEBHbIM (Obio-
YepCHbIM KOHTpaKTam C aBTOMPOsIoHTaLveli AaHHoro BA.

90 lMprocTaHoBKa TOProB BO BCeX pexunmax 1 no scem OnumoHam gaHHoro BA.

95 MproctaHoBKa TOPros B AHOHMMHOM PEeXnMe 1 Mo BCEM UHCTPYMEHTam gaHHoro bBA.

100 MproctaHoBKa TOProB B AHOHMMHOM pexumMe 1 no BceM ®btodepcam, KaneHgapHoim cripegam n OAHOOHEBHbIM
(PbHOYEPCHBbIM KOHTPaKTaM JaHHOro BA.

105 lMpuoctaHoBka TOPros B AHOHVMHOM pexume 1 no scem OnuuoHam gaHHoro bA.

110 lMproctaHoBKa TOPros B AAPECHOM peXMMe 1 Mo BCEM UHCTPYMEHTaM AaHHoro BA.

115 MpuoctaHoBKa TOpros B AAPECHOM pexume 1 rno scem ®btovepcam, KaneHgapHbiM cnpegam 1 OgHOAHEBHBIM (Oblo-
YepCHbIM KOHTpakTam gaHHoro bBA.

120 [MprocTaHoBKa TOPros B AQPecHOM pexumMe 1 no scem OnuuoHam AaHHoro BA.

125 MpuocTaHoBka Topros No ®oHA0BON cekuym CPOYHOro pbiHka MOCKOBCKOIN Brpxu.

130 MpuocTaHoBKa TOproB No ToBapHOi cekuuy CpoYHOro pbiHka MocKoBCKo Brpxu.

135 MpuocTaHoBKa TOproB no [eHexHoi cekuym CpoyHoro pbiHka MockoBckol Bupxu.

140 3anpeLleHo yBesimyeHve no3mumnmn no Bcem NHCTPYMeHTaM JaHHoro BA.

200 AOMUHUCTPATOP NPOM3BOAUT U3MEHeHMe napamMeTpoB pacyéta 0.

201 AOMUHUCTPATOP NPOU3BOAUT U3MEHEHNE napameTpoB pacyéTta 0.

202 AOMUHUCTPATOP NPOM3BOAUT U3MEHEHME napamMeTpoB pacyéta 0.

203 AOMUHUCTPATOP MPOU3BOAUT N3MEHEHME NapameTpos pacyérta 0.

204 AOMUHUCTPATOP NPOM3BOAUT U3MEHEeHMe napamMeTpoB pacyéta 0.

205 AOMUHUCTPATOP NPOU3BOAUT U3MEHEHNE napameTpoB pacyéTta [O.

206 AOMVHUCTPATOP NPOM3BOAUT U3MEHEHME napaMeTpoB pacyéta 0.

207 AOMUHUCTPATOP MPOU3BOAUT N3MEHEHNE NapameTpos pacyérta 0.

208 AOMUHUCTPATOP NPOM3BOAUT U3MEHEeHMe napamMeTpoB pacyéta 0.

310 3anpet AgMuHucTparopa KnnpuHrosoro LieHTpa Ha nocTaHoBKY /1H06bIX 3as1BOK.

311 3anpeTt AgmunHucTpaTtopa KnvpuHrosoro LieHTpa Ha oTKpbITUE MO3ULKWIA.

312 3anpet AgMuHncTpatopa KnnpuHrosoro LieHTpa Ha OTKpbITe no3uumii Ha Mpogady.

314 3anpeT Tpeiigepa Ha NOCTaHOBKY /10ObIX 3asiBOK MO K/TMEHTCKOMY CYETY.
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315

3anpeT Tpeiigepa Ha OTKPbITME NO3ULUK MO KTMEHTCKOMY CYETY.

316 3anpeT Tpeiigepa Ha OTKpbITVE NO3uULMK Ha Mpoaaxy No KIMEHTCKOMY CYUETY.

317 MpeBbIWeH NIMMUT 3as9BOK Ha MOKYMKY/Mpoaadxy.

318 3anpet AgmuHucTpaTtopa KnnpuHrosoro LieHTpa Ha BbiCTaB/ieHne Nto6bIX 3asiBOK MO KIIMEHTCKOMY CUETY: 4151 K/u-
EHTCKOro perncrtpa Het [leno cyeta, paspeLlléHHoro Ans MNMoctaskn NO UHCTPYMEHTaM [leHeXHOro pbiHKa.

320 MpeBbILleH JONYCTUMbIA Npeaen Ynucna akTUBHbIX 3asBOK C K/IMEHTCKOTO PerncTpa no MHCTPYMEHTY.

331 Hexsatka cpencts no PacuétHomy Kogy.

332 HexsaTka cpeAcTB Mo iMmMuTam K/veHTa.

333 HexBaTka cpeAcTB No 6pokepckoin onpme.

335 MpeBbILLEH MMMUT K/IMEHTA HA NOKYNKy Bymar.

336 MpeBbIWeH NUMUT 6poKepa Ha NOKYMKy Gymar.

337 MpeBbILleH IMMUT KNNeHTa Ha NPoAaxy Gymar.

338 MpeBbIWeH MMMAUT GPoKepa Ha NPoAaxXy Gymar.

339 MOET nepecyér MO.

380 M OEéT npom. KNNPUWHI, HENb3A coBepLlaTb TOProBble onepauuu.

381 VOET NpoM. KNVPUVHI, HeNb3A yAaNATb 3asBKU.

382 WOET NpoMm. KNMPUYHI, HENb3A NepecTas/isaTb 3asBKU.

383 M aeT npoM. KIMPUHT, Hesb3s coBepLUaTh HETOProBble onepauun.

680 HexBartka cpeAcTs Mo iMMUTam KaneHTa.

681 HexBaTka cpefcTB N0 pacyéTHo dpme.

682 HexBaTtka cpefcTts A1 yBEMYEHUSA No3uLmum

3000 VI3MeHeHne 1 CHATNE KOTUPOBKM 3anpeLLeHo 13-3a NpeBbIlLeHnsa YacToTbl USMEHEHNS 3aABOK.

3001 Onepauus 3anpeLleHa.

3002 B KOTMpOBKe LieHa NPOAAXU A0/MKHA ObITb 60/bLUE LieHbl MOKYMKW.

4000 OwnbKa BO BXOAHbIX NapameTpax.

4001 Y nonb3oBaresia HET Npas Ha BbINOSIHEHME onepaLui.

4002 HeBO3MOXHO UBMEHUTb AEHEXHBIA IMMUT MO KMEHTY. HeT TekyLux ceccuii.

4004 HeBO3MOXHO N3MEHUTb [EHEXHbIA TMMUT MO KINMEHTY. Koga HeT B Tabnuue KIMeHToB.

4005 HexBaTtka cpefcTs Npy U3MeHeHUN KIIMEHTCKOro IMMUTA.

4006 OLwn6Kka BO BXOAHbIX NapameTpax: ykasaHHbli "Pexum paboTbl” He nogaepxuBaeTcs.

4007 OwwmbKa BO BXOAHbIX NapameTpax: napaMeTp "AeHexHbli (MMUT" He Ynco.

4008 Owwmbka Bo BXOAHbIX MapameTpax: napameTp "KoadhdmumeHT knmeHTckoro MO He uncno.

4009 OwnbKa BO BXOAHbIX NapameTpax: HegonycTMmoe 3HadeHne napametpa "KoadhmymeHT kameHTckoro Mo,

4010 OLwwmbKa BO BXOAHbIX NapameTpax: HegonycTumoe 3HaueHue napameTpa "dnar npoBepky Ha Heyxog B MUHYC".

4011 OwumbKa BO BXOAHbIX NapamMeTpax: HeloMyCcTUMOe 3HayeHne napameTpa "lMpusHak aBTOMaTUYeCcKo KOPPEKLMUN K-
MWTa Ha BENIMYMHY A0X0Aa NP 3aKayke nocne KnmpuHra”.

4012 HeBO3MOXHO YCTaHOBUTb [EHEXHbIA TMMUT MO KAMeHTY. OLwnbka Npu BbINO/IHEHUN Onepauun.

4013 HeBO3MOXXHO YCTaHOBUTb AEHEXHbI MMMUT N0 KAMEHTY. OlwmnbKa Npy BbIMOSIHEHNW Onepaumu.

4014 HeBO3MOXHO M3MEHWTL NapameTpbl N0 KNEHTY. HeT TeKyLUMX CeCcCuii.

4015 HeBO3MOXHO M3MEHUTL NapameTpbl Mo kMeHTy. Koga HeT B Tabnmue KNMeHTOB.

4016 HeB03MOXHO M3MEHUTbL NapaMeTpbl No kKAMeHTy. Koga BA HeT B Tabnuue 6a30BbIX aKTMBOB.

4017 OwnbKa BO BXOAHbIX NapameTpax: HeJoMnycTMMoe 3HaYeHne napameTpa “AeHexHbId immuT",

4018 AOMUHUCTPATOP NPOU3BOAUT U3MEHEHMNE napameTpoB pacyéTta 0.

4021 He xBaTaeT cBOGOAHbIX 3a/10T0BbIX CPEACTB Y Bpokepckoit dupMbl, UTO6bLI YCTaHOBUTL TpeGyeMoe komuecTBo Pac-
YETHOW Pupme.

4022 He xBaTtaeT cBOOOAHbIX AEHEXHbIX CPeAcTB y Bpokepckoli dupMmbl, 4TOObI yCcTaHOBUTL Tpebyemoe KonmuecTso Pac-
YETHOW Pupme.

4023 HeBO3MOXHO M3MEHUTL AEHEXHbIA IMMUT No B®. HeT Tekywmux ceccuid.

4024 HeBO3MOXHO N3MEHWTb AEHEXHbIA NUMUT no B®. JaHHas B He 3aperncTpypoBaHa B TOprax.
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4025

He xBaTaeT cBOOG0OAHbIX 3a/10T0BbIX CPeACTB Y PacuéTHoli ®rpMbl, YTO6bI yCTaHOBUTL Tpebyemoe KomyecTso Bpo-
Kepckoii dupme.

4026 He xBataeT canbo fieHeXHbIX cpeacTs y O60co61eHHOro pasgena, 4tobbl ycTaHOBUTL Tpebyemoe konmyecTso Pac-
YETHOW Pupme.

4027 He xBaTaeT casib0 3a/10roBbIx cpeacts y O60co6/1eHHOrO pasgena, YTobbl ycTaHoBUTL Tpebyemoe konnyecTso Pac-
YETHOW Pupme.

4028 He xBaTaeT cBOOGOAHbIX AEHEXHbIX CPeACTB Yy PacuéTHoi ®unpMbl, 4TOGbI YCTAHOBUTL TpebyeMoe Konn4ecTso bpo-
Kepckoii dupwme.

4030 HeBO3MOXHO M3MEHWTL NapameTpbl N0 bpokepy. HeT TekyLux ceccui.

4031 HeB03MOXHO M3MeHUTL NapameTpbl No Bpokepy. Koga HeT B Tabnuue KNNEeHTOB.

4032 HeB03MOXHO M3MeHUTL NapamMeTpbl No Bpokepy. Koga BA HeT B Tabnuue 6a30BbiX aKTVBOB.

4033 HeBO3MOXHO M3MEHMTL NapameTpbl Mo Bpokepy. HeT npaB Ha paboTy ¢ 3TMM 6a30BbIM aKTMBOM.

4034 KnupuHroBblili nepeBog, 3as10roBbix cpefcTs ¢ O60Cc06/1eHHOI0 pasaena 3anpeLéx.

4035 MepeBof 3a/10roBbIX CPEACTB HACTUYHOIO 06ecneyeHuns 3anpeLéH.

4040 HeBO3MOXHO U3MEHUTL IMMUT No B B pexxvMe ynpasBneHns puckom. HeTt TekyLmnx ceccui.

4041 HeBO3MOXHO M3MEHUTb NMMUT Mo B® B pexume ynpasneHns puckom. JaHHaa b® He 3apernctpupoBaHa B Toprax.

4042 HeBO3MOXHO U3MEHUTL IMMUT No B® B pexxrme ynpasnenus puckom. Koga 6® HeT B Tabnue KNneHTos.

4043 HeBO3MOXHO M3MEHUTL NMMUT N0 BP B pexxvme ynpasnieHns puckom. OLmbKa npy BbINOMHEHUN onepaumn.

4044 HeBO3MOXHO U3MEHUTL IMMUT No B® B pexvmMe ynpasneHusi puckom. OLumbka npuv BbINOMHEHWN onepauun.

4045 HeBO3MOXHO yganutb MMMuT no 6@ B pexmme ynpasneHms puckoM. OwmnbKa Npu BbIMOSIHEHUW ONepaLlyn.

4046 HepocTaTouyHO NpaB Ha yaasieHue 3anpeta [NnaBHOro Tpeiigepa Ha TOprn B peXxmme yrnpassieHUst pUCKOM.

4050 MopyyeHne Ha akcnupauuo He 06paboTaHo. 3anpeT MMaBHOro Tpeligepa Ha nogady NopyYyeHuidi Ha Skcnupaumio.

4051 MopyyeHne Ha akcnupaumio He obpaboTaHo. 3anpeT 6pokepa Ha nogady NnopyyeHuii Ha AKcnupaumio.

4052 MopyyeHre Ha akcnupaumio He 06paboTaHo. B cylecTByOWEM NOPYYEHUM C NPUC/IAaHHBIM HOMEPOM Apyrue: "Kog
KNneHTa" nmnn "MHCTPYMeHT".

4053 MopyyeHre Ha akcnupauuto He ob6paboTaHo. iaeT NPpoM. KMPUHT. YAanaTb NOPYyYEHUS HENMb3S.

4054 Mopy4yeHre Ha akcnupaumio He obpaboTaHo. AeT NPoM. K/TMPUHT. VI3MEHATb NOpyYeHns HeNb3s.

4055 MopyyeHne Ha akcnupauuio He o6paboTaHo. He HalijeHo nopyyeHne no HoMepy ANa yaaneHna/M3MeHeHus.

4060 Mopy4yeHre Ha akcnmpaumto He 06paboTaHo. HeT NpaB Ha BbINO/THEHME OnepaLun.

4061 MopyyeHne Ha akcnupauuio He o6paboTaHo. Bpems BBOAa NOpyYeHW OKOHUNIOCh.

4062 Mopy4yeHre Ha akcnmpaumio He 06paboTaHo. HeT Takoro K/IMEHTCKOro cyeTa.

4063 MopyyeHne Ha akcnupauuio He o6paboTaHo. He HalijeHo nopyyeHne ansa yaaneHus.

4064 Mopy4yeHre Ha akcnmpaumio He 06paboTaHo. HeT NpaB Ha BbINO/THEHME OnepaLuyn.

4065 MopyyeHne Ha akcnupaumio He 06paboTaHo. He HaliieH ONUMOHHbIA MHCTPYMEHT.

4066 MopyyeHne Ha akcnupauuio He ob6paboTaHo. OTKa3 OT aBTO3KCNMPAaLMK BO3MOXEH TOMbKO B AieHb NCTEYEHUS Onuy-
OHa.

4067 MopyyeHne Ha aKcnupauuio He obpaboTaHo. 3anpeLleHo Nnogasarb NOPyYeHUst Ha UCNOIHEHVEe/0TKa3 OT UCMOTHEHNSA
no pacyéTHbIM EBPOMNENCKMM OMLVIOHaM.

4069 Mopy4yeHre Ha akcnmpaumto He obpaboTaHo. OwmbKka NPy BbINO/THEHWMM ONepauun.

4070 MopyuyeHre Ha aKkcnpauuo He 06paboTaHo. Ha KIMEHTCKOM CYETE HET TaKOro KonmyecTsa no3uuuii.

4090 HeT TekyLmx ceccuii.

4091 Kopa HeT B Tabnuue K/IMeHTOB.

4092 Koga BA HeT B Tabnuue 6a30BbiX aKTMBOB.

4093 He HalifieH yKa3aHHbI qbloYepCHbIi MIHCTPYMEHT.

4094 YKasaHHbIi hbloYepCHBbI MHCTPYMEHT HE COOTBETCTBYET yKazaHHOMY BA.

4095 He M.6. yka3aH KOHKPETHbIN hbtodepc, korga BA ykasaH - [ns Bcex.

4096 He HaligeHo orpaHnyeHns gns yaaneHus.

4097 OrpaHuyeHue MnaBHOTO Tpeiaepa Henb3s yaanuTb Tpeiaepy bpokepckoit upmebl.

4098 VIHCTpYMEHT OTCYTCTBYET B TEKYLLIEW ceccum.

4099 O6a MHCTpYMEHTa A0/MKHbI 6bITb 719 0AHOro 6a30BOr0 aKTMBa.
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4100

[ns 3a8Bkv No CBSI3KE JO/MKHO BbINOHATLCA TPEOOBAHME K MIHCTPYMEHTaM: AaTa UCMOTHEHUS MPSMOTO MHCTPYMeHTa
MeHbLUe AaTbl UCNOSTHEHUSI 06PATHOrO MHCTPYMEHTA.

4101 3anpeLlueHbl CBA3KN MeXAy UHCTPYMEHTaMM C pa3HbIMU NIOTaMu.

4102 HeT nosuuwnii Ana nepeHoca.

4103 HenonHoe ceegeHne FOK 3asBku.

4104 3asBska no AHoHMMHOMY PEIMO gomkHa 6bITk TOMBKO € yKasaHuem tuna "PEMO".

4105 3anpelleHa 3asBKa c ykazaHueM Tvna "PEMNO" no aaHHoi CBs3ke.

4106 CBA3KN pa3peLleHbl TOIbKO A1 [leHeXHOro pbiHKa.

4107 DTOW NpoLeaypoit HeMb3si CTaBUTb 3asiBKM MO UHCTPYMEHTY-CBA3Ke.

4108 Het npas Ha Topros/ito Mo TO MHCTPYMEHTaM B pexume yrnpasieHus PUCKOM.

4109 CraBka (unun CBon-LUeHa) He KpaTHa MUHUMasIbHOMY Luary.

4110 LleHa nepBoi1 YacTu cAenkM He CoBMaaaeT C LieHOW NOCTaBKy.

4111 MpeBbiweH npegen Ctasku (MM CBON-LEHbI).

4112 YKazaHHbIli (hboYePCHbIN MHCTPYMEHT - CBA3Ka, No HeMy OrpaHUYeHunst He CTaBsATCS.

4115 HeB03MOXHO NepeBecTyn AeHexHble cpeacTBa ¢ B® Ha BP. HeT TekyLmx ceccuid.

4116 HeB03MOXHO nepesecTn AeHexHble cpeacTea ¢ B® Ha Bd. BP-a0HOP He 3aperncTpuposaHa B Toprax.
4117 HeB03MOXHO nepeBecTn AeHexHble cpeactsa ¢ b® Ha B®. BP-nonyyaresnb He 3aperncTpupoBaHa B Toprax.
4118 He xBaTaeT cBOOOAHbIX AEHEXHbIX CPEACTB Y Bpokepckoit drpMbl.

4119 He xBaTaeT cBOGOAHbIX 3a/10r0BbIX CPEACTB YacTUYHOro obecneyeHns y Bpokepckoii rpmbl.
4122 He xBaTaeT cBOGOAHbIX AEHEXHbIX CPeAcTB y PacuéTHoi ®rpmbl.

4123 He xBaTaeT B HaM4nM 3a10r0BbIX CPEACTB YacTUUYHOIO obecneyeHunsi y bpokepckoit dupmbl.
4124 He HalifieH kop, ykasaHHo Bpokepckoii dPupmbl.

4125 MonbITKa nepesofa Mexay pasgenamm pasnnyHbiX PacyéTHbix dPupmM.

4126 MepeBog 3anpewwéH. Owmnbka Norvki nepeBosoB.

4127 He [xBaTaeT CBOGOAHbLIX AEHEXHbIX CpeacTB Ha PacuétHom Koge.

4128 He xBaTaeT cBOOOAHbIX AEHEXHbIX CPEACTB Y Bpokepckoit drpMbl.

4129 He xBaTaeT canbio AeHexHbIX cpeacTs y O60cobneHHoro paszena.

4130 He xBaTaeT cBOGOAHbIX AEHEXHbIX CPeACcTB y PacuéTHoi ®rpmbl.

4131 He HaligeH Ko ykazaHHON Bpokepckoin drpMmbl.

4132 BbiBog, 3anpeLéH. Owmnbka N0orvikv 0T3bIBOB CPEACTB.

4133 HeT nopyyeHwnit Ans OTMEHbI.

4134 He xBaTaeT B HaNM4MKN AeHeXHbIX CpeAcTB Yy Bpokepckoii ®upMbl.

4135 He xBaTaeT B HANMUNM AEHEXHbIX CPeAcTB Y PacuétHoii dupmbl.

4136 MepeBos 3a/10roBbIX CPEACTB MNOMHOI0 0b6ecneyeHns 3anpeLyéH.

4137 He xBaTaeT B HaM4MK 3a/10T0BbIX CPEACTB MOSIHOro obecneyeHns y bBpokepckoii ®rpmbl.
4138 Ha PacyéTtHom Koae HefoCcTaTouHO AeHEeXHbIX CPeAcTB, AOCTYNHbLIX A1 BbiBOAA.

4139 He xBaTaeT cBOGOAHbIX 3a/1070BbIX CPEACTB YaCTMYHOro obecneveHns Ha PacuétHom Koge.
4140 HeT no3uumii ana nepeHoca no BbIGPaHHOMY UHCTPYMEHTY.

4141 He xBaTaeT OTKpbITbIX NO3ULMIA 4151 NepeHoca.

4142 MonbITka NepeHoca NO3nLUiA C KTMEHTCKOTO cUéTa Ha YyXoi c4éT (c apyrum NHH).

4143 Henb3s nepeHocuTb no3numn mexay bB®, npuHagnexawum pasHbim PO.

4144 Henb3a nepeHoOCUTb NO3ULIMK Ha HYNEBOI pasaen Bo.

4145 3anpeT AgMUHUCTpPaTopa TOProB Ha NEPEHOC NO3ULMIA NO yKa3aHHOW Bd.

4146 3anpet Ha nepeHoC No3nLMK NO yKazaHHOMY MHCTPYMEHTY.

4147 He HalifeH yKkasaHHbIA ONUMOHHbIA UHCTPYMEHT.

4148 He xBaTaeT B HaMunM 3a/10r0BbIX CPEACTB MOSIHOTO ob6ecneyeHunst Ha PacuétHom Koge.
4149 He xBaTaeT B HaNnumm feHexHbIX cpeacts Ha PacuéTHom Koge.

4150 YkasaHHblli (hbHYEPCHBbI MHCTPYMEHT He SBNSIETCSH MHCTPYMEHTOM GaniaHCUPOBKY prUCKa.
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4151

He HailifieH cooTBeTCTBYOWMI Kog ®PupMbl HA BantoTHOM pblHKe.

4152 He HalifeH cooTBeTcTBYHOLWMIA PacueTHblil Kog Ha BaslloTHOM pbIHKe.

4153 He HalifieH cCOOTBETCTBYHOLNIA MHCTPYMEHT Ha BasltoTHOM pbIHKe.

4154 Heobxogumble napamMeTpbl 418 Nogayn TpaH3akumMm Ha BasloTHOM pbiHKE He 3aperncTpupoBaHbl B CUCTEME.

4155 Heo6xoauMblii NorvH AMUHKUCTpaTopa 415 NOAAYM TpaH3akumy 6anaHCcUpoBKY pUcka He 3aperucTpyupoBaH B CU-
cTeme.

4160 MepeBoA cpeacTs mexay pasHbiMu PK BO3MOXEH TONLKO NyTEM rnofayun nopyyeHuns Ha nepesog, cpeacts B HKLL.

4161 BbiBOZ, 3anpeLyeH. PacueTHbIii Kog BXOAUT B €4WHbIV Ny/.

4162 Onepauust HeBO3MOXHa. I3MeHeHre IMMUTOB paspeLleHo Mexay B® Ha ogHOM PacyéTHoM Koae.

4163 Onepauus HeBO3MOXHa A5t B® ¢ BUPTYanbHbIM NMMUTOM. N5t NnepeBoja AeHEeXHbIX CPefCcTB NogaiTe nopyyeHne
B HKU,

4164 VI3meHeHne napamMeTpoB Mo KNNEHTCKUM pasfenam 3anpeLleHo.

4165 Onepauus fOCTynHa f10rMHamM ypoBHs P®.

4166 HekoppeKkTHas koMbyHaLWs 3Ha4YeHnn onaros.

4167 He HalifeH PacuéTHblii Kog,.

4169 Onepauus foCcTynHa /IorMHam yposHsa P® nniv bo.

4170 MonbITKa [OoCTyna K CHETY Yyxoii Bd.

4171 MonbITka fOCTyna K CHETY YYXOro K/MeHTa.

4172 Y yyacTHUKa KNNPUHra HeT Npas Ha BbINOIHEHVE KOMaH/bI.

4173 Y yyacTH/Ka TOPros HET npas Ha BbINO/IHEHNE KOMaHAbI.

4174 3asBka C JaToii OKOHYaHWs cpoka AelicTBus no KaneHgapHoMy cripegy CHSATa CUCTEMOA.

4175 Y yyacTHMKa KNnpyHra ycTaHoB/IeHa ONums Y4nTbiBaTb CpefcTBa TO/IbKO Ha PacyéTHoM Koge.

4200 MopyueHve He noaTeepxaeHo. He nogkntoyeH MASTER /10MvH yYacTH/Ka TOPros.

4201 MopyyeHre He noaTBepPXAeHO. MPEeBbLILLIEHO OTK/IOHEHUE LiEHbI B MOPYYEHUN OT TEKYLLEN LIEHbI.

4202 MopyyeHne He noaTBEPXKAEHO. MNpeBbilleH MakCMaslbHbIli 06beM NOpyYEHNs B KOHTPaKTax.

4203 Mopy4yeHre He NOATBEPXKAEHO. 3anpeLLeH agpecHbIi pexum.

4204 MopyyeHne He NoATBEPXAEHO. MNpeBbILLEH MaKCUMasIbHbI 06beM Nopy4eHus B pyonsx.

4205 MopyyeHne He noaTBEPXAEHO. MNpeBbilleHa MakcumasibHas paspeLleHHas pybnesas cymma nopyyeHuii 3a TOpro.bIit
[eHb.

4206 MopyyeHne He noaTBEPXAEHO. MNpeBbilleHa MakCuMasibHaa paspeLleHHas no3nuysa B KOHTpakTax Ha Nokymnky.

4207 [MopyyeHne He noaTBepxaeHo. MNMpeBbileHa MakcuMasibHas paspeLleHHas no3nuns B KOHTpakTax Ha npogaxy.

4208 [MopyueHve He noaTBepxaeHo. [N ykazaHHOro SMA fiorvHa npeBsbILLEHO KONNMYECTBO OAHOBPEMEHHO YCTaHOB/EH-
HbIX OrpaHNYeHnii Ha pasmep No3uLUK NO Pas/INYHbLIM KIMPUHIOBLIM pasgesnam.

4220 [lna nonb3oBaTens ycTaHOB/MEH 3amnpeT Ha COBEPLUEHNE TOPTOBbIX OnepaLuii.

4221 Onepauus 3anpeLueHa npu CoBnafeHnn y4acTHVKa KNMpUHra 1 yyacTHUKa TOPros B O4HOM LE.

4222 Y yyacTHMKa K/IMPUHTa HET NpaB Ha BbIMOJIHEHME onepaLuii ¢ 3asBKaMm.

4223 Y yyacTHuKa TOpPros HeT npas Ha oTnpasKy 3anpoca HKLI.

4224 Y aKTUBHbIX MacTep JIOTMHOB HET NpPaB Ha COBEPLUEHNE 3TOl onepaumu.

4225 B oTHOLIEHUM YUacTHMKa KNMPWHTa NPOBOANTCA NNKBUAALMOHHDBIV HETTVHT, 3anpeLLeHo BbINo/IHeHWe M1iobbix onepa-
L.

4226 [ns B 3anpeLyeHbl TOProBble onepalymmn B yTPEHHIOK CECCUIO, KpOME omnepauuii CHATUST 3asiBOK.

4230 Ha 6pokepckoii hrpme AocTaTouHo 06ecneyeHus, 3asBkn CHATbI He ByayT.

4258 AfpecHble aiicbepr-3asiBku 3anpeLleHbl.

4259 MepemelleHre aiicbepr-3asiBok napamu 3anpeLyeHo.

4260 Pa3smep BramMmoii yactu alicbepr-3asiBkv MEHbLLE MUHUMa/IbHO AOMYCTUMOIO 3HAYEHUS.

4261 Pasmep Buanmoii yactu avicbepr-3asBky 60MbLIe pasmepa aicoepr-3asBKu.

4262 Pa3mep cnyuaiiHoli Han6aBkM 60/bLLE MAKCUMasIbHO AOMYCTUMOIO 3HAYEHUS.

4264 Pa3mep cnyuaiiHoli Hag6aBKM MeHbLLE HyNS.

4266 Ha PK ycTaHoBNeH pexum 6/10KMpoBKM AgMUHMCTpaTopa TOProBol CUCTEMBI.

4268 MepemelleHne aiicbepr-3asBok BOIMOXHO TOSIbKO MO LiEHE.
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Kop Bo3Bparta

OnucaHue

4269

B agpecHoii 3asiBKe Hefb3sl ykasbiBaTb AaTy UCTEYEHNS 3asiBKU.

4280 OwnbKa BO BXOAHbIX NapameTpax: He 3aaaH napametp "Kog knveHTta".

4281 Owwmbka BO BXOAHbLIX MapameTpax: HegonycTumoe 3HadeHne napameTpa “Tun 3anpeTa”.

4282 Owwbka BO BXOAHLIX NapameTpax: Ana napaMeTpa "Pexnm paboTsl” = 12 He MOXET 3afaBarbca "Macka 3anpeTos”
=0.

4283 OwwnbKa BO BXOAHbIX NapameTpax: HefonycTumoe 3HadeHne napametpa "Mpuoputet".

4300 [NepecTaHoBKa 3asBOK 3arnpeLleHa B ayKLMOoHe OTKPbITUSA.

4301 VIHCTPYMEHT HEoNnyCTUM B ayKUMOHE OTKPbLITUSA.

4302 FOK 1 IOC 3asBku 3anpeLyeHbl B ayKLMOHE OTKPbITUSA.

4303 AfpecHble 3asBKM 3anpeLleHbl B ayKLUVOHe OTKPbLITUS.

4304 HaiifeHa kpocc-3asiBka B ayKLMOHE OTKPbITUS.

4305 BOC 3asnBku 3anpeLLeHbl B ayKLMOHe OTKPbITUSA.

5052 [Mopy4yeHre Ha UCMONHEHNE BEYHOTO (oblovepca He 06paboTaHo. B cylecTByOWEM NOPYYEHNN C MPUCIAHHBIM HO-
Mepom gpyrve: "Kog KnneHTa" unnm "MHCTpyMeHT".

5053 Mopy4yeHre Ha UCNoNHEeHNe BeYHOro (btovepca He 06paboTaHo. MaeT NpoM. KAMPUHL. YAansTb NOPYyYEHUs: HeMb3s.

5054 Mopy4yeHre Ha UCNONHEHWE BEYHOTO (hblodepca He 0bpaboTaHo. MiaeT NpoMm. KIMPUHL. VI3MEHATb NOPYYEHUs HeNb3s.

5055 MopyyeHne Ha ncnonHeHne BeYHOro dbloyepca He obpaboTaHo. He HalijeHo nopyyeHue nNo Homepy Ana ypane-
HUA/M3MEHEHUS.

5061 Mopy4yeHre Ha UCNoNHeHNe BeYHoro hbtovepca He 06paboTaHo. Bpems BBOAA MOPYHEHMI OKOHUM/IOCh.

5062 Mopy4yeHre Ha ucnonHeHne Be4Horo blovepca He 06paboTaHo. HeT Takoro KNMEHTCKOro cyeta.

5063 MopyyeHre Ha UCMOTHEHUE BEYHOIO (hblouepca He 06paboTaHo. He HaliieHo nopyyeHne Ans yaaneHus.

5064 MopyyeHne Ha NcnonHeHne Be4Horo thbtovepca He 06paboTaHo. HeT Npae Ha BbIMO/IHEHME onepaLyu.

5065 [MopyyeHre Ha CNoMHEeHNe BeYHOro hblouepca He 06paboTaHo. He HalifeH NHCTPYMEHT.

5069 [MopyyeHne Ha NCnonHeHNe BEYHOro hbiouepca He obpaboTaHa. Owwmbka Npy BbINO/THEHWUM Onepauun.

5071 MopyyeHne Ha 1cnosHeHre BeYHOro hbloyepca He 06paboTaHo. HegonycTMoe 3HaYeHve Kon-Bo diblo4epcoB A/1A
NCNOSTHEHNS.

5072 MopyyeHne Ha NcnonHeHne Be4Horo thbtovepca He o6paboTaHo. ELLE He NpyLLIo Bpems nogaun nopyveHuit.

5073 [Mopy4yeHre Ha UCNONMHEHNE BEYHOro (hblovepca He 06paboTaHo. HegonyCTUMBINA MHCTPYMEHT.

10000 CucTemMHas owwnbka npn 06pabdoTke CoOBLLEHUS.

10001 HensBecCTHbIN TN coobLLEHNS.

10004 HeponycTumblii TN COOGLLEHUS.

10005 MpeBbiweH pasmep MQ-azpeca.

10006 OLwmbKa Npn napcuHre coobLLEHUS.
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