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KpaTkuit 0630p TOProBoi cucTemsl

1. KpaTkuut 0630p TOPproBor cCUCTEMbl

Toprosas cucTema npegHasHayeHa Ana COBEPLIEHUA onepaLuuit Ha GUHAHCOBLIX PbiHKaX. K ee 0CHOBHbIM GyHKLMAM OT-
HoCATCA:

1. MNpwuem 3a8BOK, HanNpaBAAEeMbIX Ha BHEOUPIKEBOW U BUPKEBOM PbIHOK.

2. MapuwpyT1sauma 1 NOCTaHOBKa 3aABOK B AOCTYMNHbIE Ny/bl AMKBUAHOCTH.

3. Peructpaums caenok u obpaboTtka MHGOpPMaL MM O CAENKAX BO BCEX MOAKNOYEHHDbIX NyaaX TMKBUAHOCTH.

4

TpaHcnauma aHOHUMHOW, al'pel'MpOBaHHOVI no BCemM nysiam IMKBUOHOCTU, N HEaHOHMMHOM VIHd)OpMaLI,VIVI O TOoprax,
a TakXxe ,EI,OI'IOﬂHMTGﬂbHOVI n cnpaBquoﬁ VIHCbOpMaLIMI/I.

5. KOHTPOAb PUCKOB Y4AaCTHUKOB KAMPUHIa NO ONepaumam ¢ MHCTPYMEHTaMU, 3aperncTpMpoBaHHbIMU B CUCTEME.
6. Mpoyan GYHKLUMOHANLHOCTb, CBA3AHHAA C NPeAO0CTaBNeHMeM A4OCTyna K TOpram.

1.1. UHCTpYMeHTbI, AOCTYNHbIE B TOProBOMN cucteme

B ToproBsoit cucteme JOCTYMHbI f1Ba BUAA TOProBbIX MHCTPYMEHTOB: 6MpKeBble 1 BHE6UpIKeBble. BHebupiKeBble MHCTPY-
MEHTbI UMEOT CnesytoLme NPU3HaKK:

¢ [lonie section B COOBLWEHUNAX NOTOKA Instruments MmeeT 3Ha4eHne OTC.
e MNone over_ the counter B coobweHnax TradeModes MMeeT 3HadeHue 1.
e BbictaBneH ¢pnar 0x400000 (eOverTheCounter) B nosie flags.

Tabnnua 1. OTAMYKMA B UHTEpNpPeTaLnn nonen coobLueHmin

Bua nHcTpymeHTa 3HayeHue NonA order id 3HayeHue nond deal id
Bupkesoit Homep 6up:keBoi 3aaBKK Homep 6up:kesoi caenkum
BHebupxeBoW Homep odepTbl Homep pgorosopa

[ns 3aKN104€HMA CAENOK AOCTYMHbI BCE MHCTPYMEHTbI, 3aperncTpMpoBaHHble B TOProBoi cucteme.

1.2. PeXXumbl TOPros, AOCTYMHbIe B TOProBou cucteme

1.2.1. OCHOBHOM peXUM TOpros

OCHOBHOM peXKMM TOProe NoApPasyMeBaeT 3aK/1t0YeHNe aHOHUMHbIX CAEN0K B Pa3/IMYHbIX Nynax AMKBUAHOCTU. B OcHOB-
HOM peXKMMme TOProB KJAMEeHTaM AOCTYMHbI NATb TUMNOB 3aABOK, KOTOPbIE MOTYT BbITb NOAaHbI B TOPrOBYHO CUCTEMY MYTEM
OTMNPaBKK CNeumnanbHOro coobueHus. Tun 3aaBKu onpeaenseTcs coyeTaHnemM 3Ha4YeHuit noaei B CoobLeHmn.

1.2.1.1. Tunbl 3a9BOK

1. PbIHOYHan — 3anABKa C YKaszaHnem obbema u 6e3 yKasaHua LeHbl, byaeT McnosHeHa No ny4llei LeHe; ocTaTok yaa-
nAaeTcs.

2. JIUMUTHAsA, aKTMBHAA 40 KOHL,A TOProBOro AHA — 3asABKa C yKazaHMeM 06bema 1 LieHbl; OCTAaTOK gobaBnseTca B ove-
pesb 3a8BOK.

3. JIuMUTHasA, aKTUBHAA A0 KOHLLA pacluMpeHHOM ToproBol ceccum (XH) — 3aABKa € yKa3aHMeM 06bema U LieHbl; ocTa-
TOK fAo6aBnseTca B oyepeab 3as8BOK.

4. Fill or Kill (FOK) — 3asBKa € yKa3zaHMem obbema W LeHbl, KOTopas A0/XKHA ObiTb UCMONHEHA HEe3aMeA/IUTENIbHO
B NONHOM 06beme IMBO OTKIOHEHa.

5. Immediate or Cancel (I0OC) — 3asBKa Cc yKazaHMeM 06bema U1 LieHbI, KOTOpPas A0AXKHa 6bITb UCMONHEHA HE3ameaU-
TENbHO B MOHOM WM/IM YaCTUYHOM 0bbeme; OCTATOK yaanaeTcs.

Ha60p TUNOB 3aABOK, AOCTYMHbIX B TOpI'OBOﬁ cnucrteme, MOXKeT He coBnagaTtb C Ha60pOM TUNOB 3aABOK, AOCTYMHbIX B nyne
NNKBNAHOCTU.
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1.2.1.2. UcnonHeHUe 3aABOK

[nA rpynnbl MHCTPYMEHTOB, 3apPermcTPMPOBaHHbIX B TOProBOM CUCTEME, CPeAN HECKObKMX MYN0B IMKBUAHOCTM onpeae-
naetca OCHOBHOI NyA, NPeAOCTaBAAIOWMI Hanboiee BbICOKYIO MMKBUAHOCTL. CTaTyc OCHOBHOIO My/a MOET BAUATbL Ha
BbI6GOP CTPATErMM MapLLPYTU3ALMM: O YMONYAHMIO YacTb 3aABOK, KOTOPaa He MOXeT BbITb CBeAeHa C aKTUBHbIMMW 3anB-
Kamu B oyepeam, byaert HanpasaeHa B 3TOT MyJl.

KnneHTCKanA 3asBKa, NoAaHHaA B TOProByko CUCTEMY, MOKET BbITb MCMNOMHEHA B NYNaX IMKBUAHOCTU, HA KOTOPbIX TOPry-
€TCA MHCTPYMEHT, YKa3aHHbIN B 3asaBKe. B ciiyyae ecnun Takoi nyn oamH, TO BeCb 06BbEM 3afBOK MapLUpPYTU3MPYeTCA B
3TOT NyA. MpPKY HAANYUKM HECKObKMX NYNI0B IMKBUAHOCTU 3asBKa ByAeT MCNoAHEeHa NO NPUHLMNAM «HaWUAYYLWEro Ucnon-
HeHUAY,

B npouecce pasgeneHna BxoaalLana 3asasKa nocaen0B8aTeIbHO NPOXOAMUT LEeHOBbIe YPOBHU odepeamn 3aABOK B Nynax /INK-
BUOHOCTU A0 OOCTUXKEHUA HEO6XO,L'J,VIMOF0 obbema BCTPEYHbIX I'IpELI,I'IO)'KEHVIVI. Ecam I'IpOﬁLI,EHbI BCe AO0CTyNnHble UueHoBble
YPOBHH, a BXOAALWAA 3aABKa HE UCMNOJZIHEHA LE/IMKOM, OCTAaTOK MapLlpyTU3nNpyeTca B OcHoBHoOM nyn. Mocne TOro, Kak
onpeaeneHnbl O6BEMbI, MapuwpyTusnpyemsblie B nysbl IMKBUOHOCTU, OHU NepeaaroTcA B COOTBETCTBYOLWME Nynbl.

Bxoasuwan 3asska suaa Fill Or Kill mapwpyTnsmpyeTtca ToNbKO B O4MH NYN AMKBUAHOCTU, 6onee BbIrOAHbIN ANA UHULU-
aTopa 3aaBKW, UCX04A U3 CpefiHEeB3BELIEHHOM LeHbl. [pyn paBHbIX 3HAYEHUAX CpeAHeB3BelleHHOM LeHbl Ha Bcex nynax
JNIMKBUAHOCTU NPUOPUTET OTAAETCA NyAY, NPeAoCTaBAAOWEMY MeHblUee BpemMa OTK/IMKa.

Bxoaawme 3anBKU APYrux BMAOB (NMMWUTHAA, pbiHoYHasn, Immediate Or Cancel) moryT 6biTb MapLWpyTU3UPOBaHbI B
HEeCKO/IbKO MyN0B SIMKBMAHOCTU. [oCNef0BaTENbHO ANA KaXKA0ro LLeHOBOro YPOBHSA, HauMHaA ¢ Hanbosnee BbIrOAHOMO
MHMLMATOpPY, onpeaensetca o6vem BXogALLEeN 3a8BKM, KOTOPbIA MOXKET OblTb YA0BNETBOPEH HA 3TOM LLEHOBOM YPOBHEe
B OOCTYMHbIX Ny/aaX MMKBUAHOCTU. 3aTeM BblbpaHHble 06beMbl BbICTAaBAAOTCA 1A CBEAEHUA Ha BbIOPaHHbIX LLEeHOBbIX
YPOBHAX B Ny/aax IMKBULHOCTU.

1.2.2. Pe}Xum neperoBopHbIX CAENOK

B PexxMme neperoBOpHbIX CAENOK KAMEHTAM OCTYMHbI a4PEeCHble 3aABKM 414 CBEAEHMA B ayKLLMOHE C NONAHbIM coBnage-
HUEM NapaMeTpOoB 3aABOK.

AfpecHana 3aABKa — 3aABKa C YKa3zaHMEM LieHblI, O6BEMa, MHULUMNATOPA 3aABKU N KOHTPAreHTa.

KoHTpareHTy HanpaBaseTcs yBeAOM/IEHME O NoJaye 3asBKM Ha ero TOProBo-KAMPUHTOBbIV cyeT (NogpobHee o B3aMmo-
OeNCTBUM C TOProBbIM LJTFO30M CM. B pasgesne 2).

1.2.3. Pe}xum neperoBopHbIX CAENOK peno

LleHa B 3as1BKe Ha CAe/IKy peno yKasblBaeTcs B MPOLLEHTaX ro40BbIX. B nose 4onoAHWUTEIbHOM LeHbl KMEHT MOXEeT BBECTH
LEHY MHCTPYMEHTa MepBoi HOMK; B C/ly4ae ee OTCyTCTBMA By4eT MCNo/b30BaHa pacyeTHas LeHa Anbo LeHa, ycTaHoBAEeH-
Han pelweHnem nyna IMKBMAHOCTU 1A 4aHHOMO MHCTPYMEHTA, eC/IM TaKoe pelleHne NPUHATO.

ToprosbliA MHCTPYMEHT PENo UMEET TPU HOrU (6aNaHCOBbLIX MHCTPYMEHTA):
1. MN3meHeHMe 06A3aTeNbCTBA HA NMOCTABKY Bymaru no nepsBon YacTu CAeNKU peno.

2. U3meHeHWe 06A3aTenbCcTBa Ha NOCTABKY BalOTbl MO NEePBOM YacTU CAENKM peno.
3. U3meHeHue oba3aTenbCTBaA Ha NOCTaBKy Bymarn no BTOPOM YacTu cAeNKu peno.

BantoTHoe 0653aTe/1bCTBO MO BTOPOI YaCTU CAE/KN PErno U3MEHSETCA C UCMOAb30BaHMEM UHCTPYMEHTA 334aHUA LeHbl
TOProBOro MHCTPYMEHTa peno.

1.2.4. AykumoH 3akpbitna IMEX

B ayKumoHe 3aKkpbiTva IMEX goCTynHa TO/IbKO PbIHOYHAA 3aABKa C YKasaHMEM BPeMEHMU AeNCTBUA - ayKLMOH 3aKpbITUs.
Coenku B ayKUMOHE 3aKPbITUA UCNOAHAIOTCA N0 0DULMANBbHOM LeHe 3aKPbITUA MHCTPYMEHTOB TOMO Ny/1a IMKBUAHOCTH, Ha
KOTOPOM AaHHasA LueHHaa bymara npowna JAUCTUHT. 3aABKKU, NPUBOAALLME K KPOCC-CAEeNKe, ByayT aBTOMaTUYECKU CHATDI
Ny/0M IMKBUAHOCTU.

MopAafok NnposBeAeHnA TOPros B ayKUMOHE 3aKpbITUA:

1. B TeuyeHMe TOProBOro AHA KAMEHTbI OTNPABAAIOT PbIHOYHbIE 3aABKM B CUCTEMY.

2. B cooTBeTCTBMMU C YTBEPXKAEHHbIM pacnncaHMem TOPros nysa JIMKBMAHOCTM NoAaya 3aABOK B CUCTEMY NpeKpalla-
€TCA, a N04aHHble 3aABKN CTAHOBATCA HEAOCTYNHbIMU O/1A OT3blBa.
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3. MNpoBoAamnTCA ayKLUMOH 3aKpbITUA — BCe BCTPEYHbIE 3aABKM NO MHCTPYMEHTY, YNOopALOYEHHbIE N0 BO3PACTaHMIO Bpe-
MeHM BbICTaBNEHUA, CBOAATCA MeXay coboit B OCHOBHOM nyne 1TMKBUAHOCTU MO UeHe 3aKpbITUA MHCTPYMEHTA.

4. Bce HENCNONHEHHbIe OCTAaTKU 3aABOK N HECBEAEHHbIe 3aABKM CHMMAIOTCA.



BSaMMOﬂ,eVICTBMe C TOprosbimMm WNHO30M

2. B3aumopencresme ¢ TOProsbim LUIKO30M
2.1. Nopava n OTKNOHEHUE 3aABKU

Ons Toro ytobbl Nopath H6e3aapecHyo 3aABKY, KAMEHTY cnenyeT OTNPaBUTb B LUIKO3 TOProBOM cMCTEMbl coobuieHne
AddOrder. Kaxpaaa 3aABKa f0/KHa COAEPMKaTb KNNMEHTCKUIA naeHTUOUKATOP clorder id, YHUKaNbHbIA 1A KaXA0ro
NIOFMHa B TEYEHWE TOProBOro AHSA.

Mocne NpUHATUA 3asBKM B 06pabOoTKy TOprosas cMcTema OTnpaBuT KaneHTy otyeT AddReport, cogepkawmii naeHTMdu-
KaTop 3aABKM order id, NPUCBOEHHbIN TOProBoi cuctemoli. Ecam 3asBKka OTKNOHEHa TOProBoit cucTemol (BcieacTeme
HEeBEpPHbIX 3HAYEHUI NONEN UM OTCYTCTBMA TOProB), TO MAEHTUGUKATOP NPUCBOEH He ByZeT, a KAMEHT MOMYyYUT OTYeT
RejectReport.

AddOrder: clorder_id=A
>
< AddReport: clorder_id=A, order_id=B
B ) a) ycnewHas nodaya 3aa6Ku Wntos
TOprosoiu
nosab3oBartens .
AddOrder: clorder_id=A cucTembl
>
RejectReport: clorder_id=A
<€
6) omksoHeHuUe 3as8KU

PucyHok 1. Moaauya 6e3aapecHol 3aaBKHU

2.2. [NocTaHOBKA 3aABKU U OTKZIOHEeHMe MapLupyTu3aLum

Mpy onpeaeneHMn HauaydWwero UCNOHEHMA BeCb 06beM 3aABKM Pa3genseTcs B COOTBETCTBMM C aKTyaslbHbIM COCTOS-
HMeM ouyepeseit 3aaBOK U MapLIPyTU3UPYETCA B NyAbl AMKBUAHOCTU. Korga nyn IMKBMAHOCTM coobLliaeT 06 ycnewHowm
MapLpyTM3aumm, WAto3 nepesaet KAMEHTY COOTBETCTBYHOWMIM oTYyeT AddReport, COA4EPKAWMA naeHTUdMKaTOp nyna
NMKBUAHOCTU market id.

Ecnv nyn AMKBUAHOCTM COOBLLAET O HeYAAYHOW MapLIPYTU3aLMK, KIMEHT MONYYUT OTYET RejectReport 06 OTKNOHEHUM
MapLpyTM3aLunm UamM oT4eT CancelReport O CHATUM YAacTU 3aABKM, PAaBHOMN OTKIOHEHHOMY 06beMmy.

Mpu onpeaeneHnn Hanmny4dwero ucnosHeHua 3aasKa Fill Or Kill moxeT 6bITb MapLpyTM3MPOBaHaA TO/IbKO Ha OAWH Ny
JNINKBUAHOCTU. EC/IM My MOMKET yA0BNETBOPUTD 3Ty 3aABKY, KIMEHT MOJIYYUT BCE OTYETLI B 06bIMHOM pexkmme. Ecnv 3asBKa
He MOJKeT ObITb MCNOJIHEHA B NYy/1e IMKBUAHOCTU, TO OHa ByZeT OTKIOHEHA, U K/IMEHT NOC/ie 0T4eTa 0 A06aBNeHNM 3aABKN
AddReport NOMYYUT OTYET 06 OTKNOHEHUM MapPLLPYTU3ALMU RejectReport UM OTYET O CHATUM 3asiBKM CancelReport.
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AddOrder: clorder_id=A
»
AddReport: clorder_id=A, order_id=B
<
< AddReport: clorder_id=A, order_id=B, exch_orderid=D
a) ycrnewHas nocmanoeKka 3aAsKU
Cuctema Lnto3
AddOrder: clorder_id=A TOProeoi
nonb3oBarTens
CUCTEeMBbI
< AddReport: clorder_id=A, order_id=B
RejectReport: clorder_id=A
(
< CancelReport: clorder_id=<nycto>, order_id=B, orig_clorder_id=A
6) omKAoHeHUe 3aA8KU U CHAMUE NopyYeHUs

PucyHoK 2. Mogayva 3aaBKKU, NOCTAHOBKA 3aABKM MW OTKIOHEHME 3aABKU

2.3. AcnonHeHue 3aABKM

Mpw coBepweHnn CAENOK KNNEHTY 6yAYT HanpaBaeHbl OTYeTbl Execution 06 MCNONHEeHUM 3aABKN B nyne 1IMKBMagHoOCTn n
U3MeHEeHUM 06 bema 3adaBKU B TOpI'OBOVI cucteme. Caenku, copeplleHHble B pamMmKax O,CI,HOVI TPaH3aKUnn (OAHOBDEMGHHOVI
nocnenoBaTtenibHOCTU COENOK C BXOAHLLI,eVi SaﬂBKOVI), BKNOYEHbI B OAMH MM HECKO/IbKO NocnefoBaTe/IbHbIX OT4eToB. B
OoT4yeTax B None amount rest yKa3aH HECBeﬂ,eHHbIﬁ OCTaTOK nocne CAeNnokK, a Camun Caenkn npeacrtaBaaoT coboli 3anucm
B KOMMNOHeHTe deals.

AddOrder: clorder_id=A

>
AddReport: clorder_id=A, order_id=B
Cucrema AddReport: clorder_id=A, order_id=B, exch_orderid=C Linto3 .
nonb3oBartensa TOprosoun
cuUcTeMbl

Execution: clorder_id=A, order_id=B, exch_orderid=C, deal_id=D1,D2

Execution: clorder_id=A, order_id=B, deal_id=D1,D2

A A A A

PucyHok 3. MNopayva 3aaBKN U NONyYeHMe OTYETOB 06 ucnosiHeHMn

2.4. CHATMe OCTaTKa 3aABKU NY1IOM IMKBUAHOCTU

B HEKOTOPbIX CNyYanX Ny JMKBUAHOCTU CHUMAET HECBEAEHHYIO YacTb 06bema 3asaBKM, HanpuUmep HeCBEAEHHYIO YacTb
pbIHOYHOM MM |OC-3asBKM, UAM YACTb 3asABKM, UCMOJHEHME KOTOPOM npueeno 6bl K Kpocc-caeske. Mocne otyeTos
O MPUHATUW 3aABKM, OTYETOB O MapLpPyTM3auuu B My/e JIMKBUAHOCTM M OTYETOB O CAE/NKAX KAMEHT MOSYYUT OTYET
CancelReport O CHATMM B NyJie IMKBUAHOCTM OCTaTKa MapLIPyTU3MPOBAHHOIO 06bema 1 YaCTUYHOM WM MOJIHOM CHS-
TUM OCTaBLUeroca o6bema 3anBKu.

I'IpM Hannyvwem UCNONHEHNU TOProsaAa CUCTEMA MOXKET MEHATb MapLUPYTMU3aL U0 C OAHOIo nysa TMKBUAHOCTU Ha APY-
roi. B atom cny4yae nocne nonyvyeHma otyeTa O BbICTaBNEHUN 3aABKN AddOrder UM OTYETA 06 MCNONHEHUWN YaCTM 3aABKN
KNNEHTY cneayeT OXnaaTb OTY4ETbl O CHATUU 3aABKU U BbICTaB/1EHUN HOBOIA.
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CancelReport: clorder_id=<nycro>, order_id=B, orig_clorder_id=A

Wneo3
Cuctema . . . ; TOProBom
nonb3oBaTeNA CancelReport: clorder_id=<nycro>, order_id=B, orig_clorder_id=A culz:TeMbl

PucyHok 4. CHATWe 3aABKM NYN10OM INKBUAHOCTU

2.5. CHATMe OCTaTKa 3aABKU KIMEHTOM

llocne nocmaHOBKU 30A6KU 8 nysne AIUKBUOHOCMU CHAMb 0moesbHbIl Mapwpymus’uposaHHblﬁ obvem Heso3-
MOMCHO. CHAMUIO N00AEH UM mMOosbKO 3058KaA uesuxKkom.

KNMeHT “meeT BO3MOMKHOCTb OTO3BaTb HECBEAEHHbIM OCTAaTOK 3aABKWU. [NA 3TOro KAMEHTY HeobXO4MMO HanpaBuTb
B LLU/I03 TOPrOBOM CUCTEMbI 3aNPOC Ha CHATUE CancelOrder, YKa3aB UAEHTUOUKATOP U HEKOTOPbIE NapameTpbl 3aABKU.

B cnyyae ycnewHoro cHATMA KAMeHTy 6yayT HanpasaeHbl oT4eTbl CancelReport: CHavyana oT4eTbl O CHATUM 06BEMOB,
MapLUPYTU3NPOBAHHbIX B MY/bl IMKBMAHOCTK, @ 3aTEM OTYET O CHATUM 3aABKM B TOPTrOBOM CUCTEME.

Ecnu ToproBas cuctema oTrnpaBuia 3anpoc Ha CHATUE MapLUPYTU3NPOBAHHOIO o6bema B Ny IMKBUAHOCTU U OXKnaaeT
OTBETAa, TO KAMEHTY ByAeT HanpaB/ieH OTYeT RejectReport CO CTAaTyCOM Pending cancel B NoJie message.

EC/M OCTaTOK 3aBKM HE MOXKET BbITb CHAT MW Y IOTMHA-OTNPABUTENA HEAOCTATOYHO NPaB A4OCTYNa, TO 3aNpPOC Ha CHATKE
6y4eT OTKAOHEH OTYETOM RejectReport.

CancelOrder: clorder_id=C, order_id=B unwu orig_clorder_id=A

CancelReport: clorder_id=C, order_id=B, orig_clorder_id=A

CancelReport: clorder_id=C, order_id=B, orig_clorder_id=A
Linwo3

TOProsoi
cucTembl

Cucrema
nonb3oBatens a) ycnewHoe cHamue

CancelOrder: clorder_id=C, order_id=B unu orig_clorder_id=A

>

RejectReport: clorder_id=C

6) omrknoHeHue 3anpoca Ha cHAMue

PucyHOK 5. CHATME 32ABKU KINEHTOM

2.6. CHATMEe MHOXeCTBa 3aABOK

KNMEHT MOXKeT 3anpoCcuTb CHATUE MHOXKECTBA 3asiBOK MO KAKOMY-/IM60 NPU3HaKy, Hanpumep 3asBKU MO YKa3aHHOMY WH-
CTPYMEHTY, NOZaHHbIe C LAHHOTO JI0TMHA. 1A 3TOro KAMEHTY He0bX0AMMO HanpPaBUTb B LLJTHO3 TOPrOBOM CUCTEMbI 3aNPOC
Ha CHATME MHOKECTBa 3afiBOK MassCancel, YKa3aB B HEM PEXUM CHATUA U, NPY HEOBXOAMMOCTU, NapameTPbl 3asiBOK.

Monyyns TaKoM 3anpoc, TOproBas cMcTema OTOMpPaeT 3as8BKM, COOTBETCTBYIOLLME YKa3aHHbIM KPUTEPUAM, U HanpaBaseT
3anpocCbl HA CHATUE MapPLPYTU3UPOBAHHbIX 06BEMOB B My/bl JIMKBUAHOCTU. B ciydae ycnewHoro BbINoJHeHMA 3anpoca
KAMEHTY ByAyT HanpaB/ieHbl OTYETbl CancelReport O CHATUM MAPLIPYTU3MPOBAHHbBIX 06bEMOB B MyNaX IMKBUAHOCTU U
oT4YeT MassCancelReport 06 UCNONIHEHMM NPUKA3a C KOJIMYECTBOM CHATbIX 3aABOK. [1OpAAOK CHATUA 3a8BOK NPU 3anpo-
ce MassCancel He pernameHTMpoBaH. Ecan HM ofHOW 3aABKKM, COOTBETCTBYIOLLEN 334aHHbIM NapameTpam, He obHapy-
YKEHO, TO /103 TOProBOM CUCTEMbI BEPHET KANEHTY TO/IbKO MassCancelReport.
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MassCancel: clorder_id=M q
CancelReport: clorder_id=M, order_id=B1, orig_clorder_id=A1,
< cancel_reason=USER_MASS_CANCEL
CancelReport: clorder_id=M, order_id=B1, orig_clorder_id=A1,
cancel_reason=USER_MASS_CANCEL
-«
Cucrtema omyems! 0 CHAMUU Linio3 )
“«“--—-— """ """ "—""—"—"—"—"—"—"—"—"—"———"—— — — — — TOpProsom
nonbL3oBaTenn CHCTEMbI
CancelReport: clorder_id=M, order_id=Bn, orig_clorder_id=An,
P cancel_reason=USER_MASS_CANCEL
h CancelReport: clorder_id=M, order_id=Bn, orig_clorder_id=An,
P cancel_reason=USER_MASS_CANCEL
e
< MassCancelReport: clorder_id=M
a) ycrnewHoe CHAMuUe MHOMecmed 30A680K
MassCancel: clorder_id=M
> Wnio3
Cucrema ODroBOi
nonb3osarensa MassCancelReport: clorder_id=M Top
> CUCTEMBI
6) Heycriew Hoe cHAMUE MHOXECcmsd 3a580K

PucyHOK 6. CHATME MHOXECTBa 3aABOK

2.7. Nopgava 1 CHATUE aApPEeCHOM 3aABKU

[nsa Toro 4tobbl NOAATL afPECHYI0 3aABKY, KAMEHT OTNPABAAET B TOProBylo cucteMmy cooblieHne AddOrder CO 3Ha-
YyeHMeM type=NEGOTIATED. KNMEHTCKanA 3aaBKa O0MKHA coAeprKaTb UAEHTUOUKATOP OTNPABUTENA aAPECHON 3aABKM
initiator party, MAEHTUOMKATOP NoyYaTeNa afApPecHoN 3aABKM ctrparty; TaKKe KNMEHT MOXKET YKas3aTb Kog, AJ1A
COBEPLUEHWNA aAPECHOW cae/IKM match ref.

B cnyyae NpuHATUA aApecHO 3aABKM TOProBOM CUCTEMOM U YCMELHOW MapLUpyTU3aLLMK B YA IMKBUAHOCTU KNUEHT NOAY-
yuT oTYeTbl AddReport; €C/IM Ke 3aABKa OTKNIOHAETCA, TO TOProBas CMCTEMa BO3BPATUT OTYET RejectReport (Noapob-
Hee cm. pasgen 2.1).

Mocne NPUHATUA aLPECHOMN 3aBKM MY/IOM JIMKBUAHOCTU KOHTPareHTy 6yaeT HanpasaeHo usBelleHne CounterReport
0 NOABNEHUW HOBOW 3asABKMU.

,CI,O TeX NOP NMNOKa KOHTPAreHT He NoA4acT BCTPEYHYIO 3aABKY, KIMEHT-0TNPaBUTENb MMeeT BO3MOXXHOCTb OTO3BaTb CBOIO
3aABKy. [/18 TOro 4To6bl CHATH CBOIO aAPECHYIO 3aABKY, KNIMEHTY CleayeT OTNPaBUTb B L3 cooblleHne CancelOrder,
yKasas maeHTUdMKaTop 3anABKM. Ecam agpecHas 3asBKa OyaeT yCmewHo CHATa, TO OTMNpasuTesb MOJYYUT OTYETHI
CancelReport (nogpobHee cm. pasgen 2.5), a KOHTpareHT — CounterUpdateReport.

AddOrder: clorder_id=A, initiator_party=E, ctrparty=F _

AddReport: clorder_id=A, initiator_party=E,
ctrparty=F, order_id=B

<

AddReport: clorder_id=A, initiator_party=E, ctrparty=F,

P order_id=B, exch_orderid=D CounterReport: initiator_party=E, ctrparty=F Cucrema
Cuctema Linio3 >
= nonb3osarens
nonb3osarens TOpProsou (KnuenT 2)
(knunenT 1) CancelOrder: clorder_id=C, order_id=B nau cucTembl

orig_clorder_id=A

CancelReport: clorder_id=C, order_id=B, orig_clorder_id=A,V
exch_orderid=D
- CounterUpdateReport: initiator_party=E, ctrparty=F,
__ CancelReport: clorder_id=C, order_id=B, orig_clorder_id=A order_id=B

A4

PucyHok 7. Moaaya v cHATUE afpecHOM 3asBKN
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2.8. MocTaHOBKa BCTPEYHO aapeCcHO 3aaBKU

Lna npuHATUA NpeanoXKeHna, yKa3aHHOro B a,ﬂ,pECHOﬁ 3aABKe, KOHTPareHTy HeO6X0,CI,MMO OTNPaBUTb BCTPEYHYIO agpec-
HYIO 3aABKY. MHCTPyMEHT, 06'beM, N UueHa BCTpeqHOVI 33aABKM OO0/1XKHbl COBNaAaTb C NapamMeTpamMun 3aABKM MHULUMNATOPA,
HanpaBneHune BCTpeqHOﬁ 3aABKK JO/1XKHO 6bITb NPOTUBOMNO/IOXKHbIM.

B cnyyae HecooTBeTCTBMA B LEeHe, 06beme, MHCTPYMEHTE, HanpaB/1€HNN 3aABKU VI/MIIM KOHTpareHTe BCTpeYyHaA 3aABKa
6y,u,eT BbICTaB/iIeHa KakK HOBaA agpecHanA 3aABKa U 6yp,eT OXnOgaTb cBEAEHNA CO BCTpeHHOVI 3aABKOW.

AddOrder: initiator_party=B, ctrparty=C, dir=Buy

omuemel 0 dobaeneHuUU 3aA8KU CounterReport: initiator_party=B, ctrparty=C, dir=Buy

Cuctema [~~~ """ TT T TToToTT oo ToToToT LLino3 > Cuctema
nonb3osarens TOpProBoii AddOrder: initiator_party=C, ctrparty=B, dir=Sell nonb3osatens
(knunenT 1) cuctembl [ (knuent 2)

omyemsl 0 006aeneHUU 30A6KU -
omyem o coesike omyem o coesnke
e et I Lt »

PucyHOK 8. YcnelwHas nocTaHoBKa BCTPEUHOM aApecHOM 3as8BKN

2.9. OTKNOHEHUEe aApeCcHOU 3aABKU KOHTPareHTom

KOHTpareHT umeeT BO3MOXKHOCTb OTK/IOHUTb afpecHYHo 3aaBKY. na sToro emy HEO6XOAVIMO HanpaBWuTb B W03 TOpFOBOVI
CUCTEeMbI 3anpocC Ha OTK/IOHEHUe CounterDecline, yKa3aB VI,CI,EHTVI(I)MKaTop MU HEKOTOPbIE NapaMeTpPbl 3aABKW.

B cnyyae ycnewHoro OTKAOHEHMA KOHTpareHTy ByayT Hanpas/ieHbl 0TYeTbl CounterDeclineReport (CHayana otyer
06 OTK/IOHEHUW afpecHO 3anaBKM B nyae AnMKkBUAHocTM IMEX (market 1d=4000), a 3aTem oT4eT 06 OTK/IOHEHUM aa-
pecHoW 3anBKK B TOProBoi cucteme (market i1d=1001)) n CounterUpdateReport, a UHNLMATOPY 3afABKM — OTYETHI
CancelReport (nogpobHee cm. pasgen 2.5).

Ecnuv agpecHan 3aaBKa He MOXKeT 6bITb OTKNOHEHA, TO B OTBET KOHTPAreHT NONy4YnUT OTYEeT RejectReport 06 OTKNOHEHUU
CBOero 3anpoca.

AddOrder: clorder_id=A, initiator_party=E, ctrparty=F

omyemel 0 00b6asneHuU 3a568KU CounterReport: initiator_party=E, ctrparty=F, order_id=B

CounterDecline: order_id=B
Cucrema

Cucrema Wnio3

nosb3osarens
(knuent 1)

CancelReport: clorder_id=C, order_id=B, orig_clorder_id=A,
exch_orderid=D

TOProsom
cuctembl

CounterDeclineReport: order_id=B, source_id=1000

A4

nonb3osarens
(knuenr 2)

CancelReport: clorder_id=C, order_id=B, orig_clorder_id=A CounterDeclineReport: order_id=B, source_id=1001

\4

CounterUpdateReport: initiator_party=E, ctrparty=F,
order_id=B

PucyHok 9. OTK/IOHEHWEe aApPeCcHOM 3a8BKM
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O6wan nHPpopmaumsa o NpoToKoIe

3. O6bwan uHpopmauua o NPoOToKoNe
3.1. Tunbl AaHHbIX

B coobLieHMAX TOProBoi cMcTembl UCMONb3yeTcA Nopsaaok baiTos little-endian (Takoi ke, Kak B npoleccope x86), ero
Ke cneayeTt UCNo/Ib30BaTb KAUEHTY.

asciiN — cTpoka gavHoh N 6aiT, coctoawasa s ASCll-cumonos (UMPP M NPONUCHBIX U CTPOYHBIX NATUHCKUX BYKB);
HeMCcno/ib3yemas 4acTb CTPOKM 3aMnoJIHAETCS Hy/ieBbIMM HBalTamu.

charN+1 — cTpoKa B Koguposke UTF-8 paamepHocTbio N+1 6aitT. MocneaHM 3HAKOM A0/13KeH 6bITb CMUMBO/ KOHLLA CTPO-
KM — Hynesow 6aiT; Takum obpasom, pakTuyeckas AaMHA CTPOKKU He MOKeT npesblwaTte N. Hencnonbayemas 4acTb CTpo-
KM 3aM0NHAETCA HYNeBbIMKU BariTamu.

. o . 2
dec2 — 8-6aiiTHOe LLenoUYnCNeHHoe NpeacTaBneHne AeCcATUYHON Apo6u, YMHOMKeHHOM Ha 10°.

. o o 8
dec8 — 8-6aiiTHOe LLenoUYncNeHHoe NpeacTaBneHne AecATUYHON Apo6bu, YMHOMKeHHOM Ha 10°.

decn — nocnefoBaTenbHOCTb M3 9 HAWT, U3 KOTOPbIX NepBble 8 6ANT ABNAIOTCA LEeNIOYNCAEHHBIM NPeACTAaBAEHNEM AeCsA-
TUYHOM APo6U, YMHOMKeHHO Ha 10", Npu 3TOM n yKasaHo B nociegHem baliTe NOCnef0BaTENbHOCTH.

intN — uenoe uncno pasmepHoctbio N 6aiT.
timed4 — 4-6aliTHOE LLe/I0€ YNCO, BblpayKkatoLLee KOMYECTBO CEKYHZ, OT Hadvana anoxum Unix (1 aHeapa 1970 roza).
time8n — 8-6aliTHOE LLes0e YNCNO, BbiparkatoLLee KOIMYECTBO HAHOCEKYHA, OT Havana anoxu Unix.

time8m — 8-6aliTHOE LLe/ioe YACNO, BblpaxkatolLee KOIMYeCTBO MUANNUCEKYHA, OT Havana anoxu Unix. B cnyyae ecnm none
C 3TUM TUNOM [aHHbIX ob03Hayvaer AaTy, TO cneayet UrHopmnpoBaTb YacCTb 3HA4YE€HUA, OTHOCALWLYHCA K YaCcamM, MUHYTaM,
CeKyHAaM U MUNNNCEKYHOAAM: TO €CTb MCNO/1Ib30BaATb LEe/10e 3HaYyeHne (C OKpyrneHnem B MeHbLIYIO CTOpOHy) OT geneHunA
Ha 86 400 000.

3.2. CTpyKTypa coobweHnm

CoobuieHne BMHAPHOro NPOTOKO1a COCTOUT U3 CTPOTO onpeaeneHHoro Habopa nonen 1 npeacrasnset coboit nocneao-
BaTeNbHOCTb U3 3HaYEeHWNI 3TUX nosei. Kaxaoe cooblieHne HauMHaeTCA C 3aro10oBKa — KOMMOHEeHTa frame, COCTOALLENO
M3 Tpex Nosei, B KOTOPbIX YKa3aHbl pasmep, TUM M NOPAAKOBbIM HOMep cooblieHns. Pasmep cooblueHns BbluucaneTcs
KaK A/nHa Bcero coobuieHua (MCKNtoYan 3aronoBok frame) B 6aiTax. nnHa coobleHnsa NocToAHHA ANA KaXAoro Tvna,
3a UCKNIOYEeHNEM Co0bLLEHUIA, CoAepsKaLlMX NOBTOPAOLWMECA KOMMOHEHTb! UM NOAS.

CdJOpMVIpOBaHHbIe COO6LLI,EHVIF| nepenarTca BHYTPU CETEBOIro NakeTa Kak nocieaoBaTe/ibHOCTb 6anT.

3.3. O6bwmre KOMNOHEHTbI COO6LEHUN

Tabnnua 2. PopmaTt KOMMNoHeHTa frame: pasmep 12 6aliTos

Cme- Mone Twun OnucaHue
lweHue
0 size int2 OnvHa coobuieHma 6es yyeTa 3arosoBKa frame
B H6aliTax
2 msgid int2 Tun coobLeHunn
4 seq int8 MopsaKoBbIN HOMep coobLLeHuUA

Tabnnua 3. PopmaT KOMMNOHEHTa instrument: pasmep 6 6anTos

Cme- Mone Tvn OnucaHue
LeHne

0 market_id int2 NaeHTudunKaTop nyna IMKBUAHOCTH.
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Cme-
LeHune

Mone

Tvn

OnucaHue

instrument_id

intd4

NaeHTMdUKaTOp TOProBOro MHCTPYMEHTa

Tabnnua 4. PopmaTt KOMNOHEHTa User

header: pasmep 20 6aliToB

Cme-
LeHune

Mone

Tun

OnucaHue

0

clorder_id

ascii20

KAMeHTCKUIM naeHTMdMKaTop 3aaBKN

Tabnnua 5. Popmat KOMNOHeHTa gate

header: pasmep 46 6aliToB

Cme- Mone Tun OnucaHue
weHue
0 system_time time8n Bpemsa 06paboTKM KNMEHTCKoro 3anpoca
8 source_id int2 MNCcTOYHMK coobuieHuns. 3HaYeHma cm. B pasgene 3.5
10 clorder_id ascii20 KANeHTCKUI naeHTUdUKaTOp 3a8BKK
30 user_id asciile JIOMMH, MAEHTUDUKATOP KAMEHTCKOTO LW/t03a

Mone useriid MOXKeT bbITb nyCcTbiM, Hanpumep, eCin TOproead CUCTemMa CHANa 3aABKY aBTOMaTUYECKU.

Tabnuua 6. opmaT KOMNOHEHTa account: pasmep 36 6aiTos

Cme- MNone Tun OnucaHue
eHue
0 member_id int4 NaeHTMdUKaTOp y4aCcTHMKA TOPros
4 account asciilé NaoeHTUdUKaTOp TOProBo-KJANPUHIOBOrO cYeTa
YYaCTHWMKa TOPros
20 client_id asciilé NaeHTUPUKATOP KAMEHTCKOro Koaa

Tabnuua 7. Popmat KOMNoHeHTa deal:

pa3mep 20 6ainToB

Cme- MNone Tun OnucaHune
LeHne
0 deal_price dec8 LeHa caenkn
8 deal_id int8 NoeHTndnKkaTop caenkun, NPUCBOEHHbIN NyI0M
JIMKBUAHOCTU
16 amount int4 06bem caenku B oTax

Tabnnua 8. PopmaT KOMMNOHEHTa ot cco

des: pa3mep 32 6aiTa

Cme-
LeHne

Mone

Tvn

OnucaHue

0

initiator_party

asciilé

NaeHTMdUKaTOp OTNPaBUTENN aAPECHON 3aABKU
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Cme- Mone Tun OnucaHue
weHue
16 ctrparty asciilé NaeHTUdUKaTop noayyaTens agpecHom 3aaBKU

3.4. O6paboTKa coobweHua c NOBTOPAIOLWMUMUCA
KOMMNOHEHTAaMU U NONAMMU

HeKoTopble TUMbl COOBLLEHNIA CoAepPKAT KOMMOHEHTbI U/MAKN NOAA, KOTOPble MOryT 06/134aTe MPOU3BO/bHLIM KONNYe-
CTBOM 3anuceli B 0gHOM coobuieHnn. OLHO COOBLLEHNE MOXKET BKAOYATb HECKOJ/IbKO NMOBTOPSIOLLMXCA KOMMOHEHTOB U
nonei. Bce 0AHOTUMHbIE MOBTOPAOLMEC KOMMOHEHTbI UMEIOT GUKCUPOBAHHYIO OJIUHY.

MOBTOPAIOLMMCA KOMMNOHEHTY UM NOJIO BCErAa NpeawecTByoT ABa Nons — of fset U count. Mofe count COQEPHKUT
KONIMYeCTBO 3anuceit. MNone of fset yKasblBaeT Ha cmelleHue (B 6aitTax) NnepBoli 3aNMcKM KOMNOHEHTa OTHOCUTENIbHO Ha-
Yyana AaHHOTO MOAS; ero 3HaYeHNe He MOKET BbITb MeHblLe 4.

frame
header
componentA_offset=8 [int2] CmeleHme
componentA_count=2 [int2] nepson
b 3anMcu KomnoHeHTa A

componentB_offset=n [int2]
componentB_count=1 [int2] CmelteHne

< nepeow
componentA —entry 1 3aMMcK KOMMNoHeHTa B

componentA —entry 2 P
)

componentB —entry 1

PucyHok 10. Cxema coobLieHUs ¢ ABYMA NOBTOPAIOLLMMMUCA KOMNOHEHTAMM

MoBTOpAtOWMECA KOMNOHEHTbI, B CBOKO oYepeb, TaKKe MOryT BKAKOYaTb B cebsn Aapyrue nostopAarowmneca KOMMNOHEHTbI
WAn nonda. B aTom cnyyae Kaxaaa 3anncb KOMMOHEHTA CCbI/IaeTCA Ha CBOW B/IOXKEHHbIe 3anucu.

componentC—entry 1

componentD_offset [int2] .
CmelleHne nepeoit

componentD_count=1 [int2] 3anucu

componentC — entry 2

componentD_offset [int2]
CmelLeHVe nepBoi

componentD_count=2 [int2] 3anucu
>

componentD —entry 1

componentD —entry 1

componentD — entry 2

PucyHok 11. Cxema ABYXYPOBHEBOIO BNOXEHUA KOMMOHEHTOB

3.5. 3HauyeHuUA source_id

B 3aronoske gate_header npucyTcTByeT none source id, yKasblBaloLiee Ha MOAyY/b, KOTOPbIV Nepeaan cooblueHne Ha
W03 ANA OTNPABKMU KAMEHTY.

Tabnuua 9. Bosspallaemble KIMEHTY 3HaYeHna source id

[OnanasoH OnucaHune

100-199 LLinto3 ToproBoit cuctemsl
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O6wan nHPpopmaumsa o NpoToKoIe

[OnanasoH OnucaHue
200-249 Mopaynn nposBepKun pucKk-napameTpos KANMPUHIOBOro LeHTpa
250-259 Mopaynu ceegeHua 3aaBOK
300-499 Moaynn popmmnpoBaHUA 1 pacyeTa PbIHOYHbIX AaHHbIX
500-549 Mogaynun mappytmsaumm

3.6. UpeHTUPUKaTOpPbI NYN0B IUKBUAHOCTU

Mp,eHTVId)VIKaTOpr nynos /UKBUAHOCTM MOTYT ABNATbCA 3HAYeEHUEM nonei market, market id, source id,

exec_market Mprime exchange.
0 (DEFAULT) — nyn AMKBMAHOCTM Ha YCMOTPEHUE TOProBOM CUCTEMBI
1001 (TRADSYS) — Bce AOCTynHble Ny/bl IMKBUAHOCTH

4000 (IMEX) — nyn amksuaHocTn IMEX

3.7. PaamepHocTb 06bema

HesaBMCMMO OT HanpaBAEHMA MapLUPYTU3aLmMmM, 06bem Nt060i 3aABKM YKa3biBAETCA BO BHYTPEHHMUX 10TaxX TOProBom cu-
cTembl.

Pasmep BHyTpeHHero noTa B TOpFOBOﬁ CUCTEME MOXKET OT/INYAaTbCA OT Pa3mepa 210Ta BO BHeELLHeN cucteme ana ogHoro
M TOTO e TOProsoro MHCTPymeHTa.

JIOTHOCTb TOProBOro MHCTPYMEHTA 3aBUCUT OT NepUoLa M yKasaHa B COOTBETCTBYHOLLEM 6anaHcoBoM MHCTPYMEHTE.
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4. CneunduKauma NPoToKona
4.1. CecCCMOHHbIW YPOBEHb
4.1.1. CepBep Bxoaa

CepBep Bxoaa npegocTasnsneT agpec (IP-agpec v NopT) ANa NOAKAUEHUA K WKO3Y TOProBoi cuctembl. Mepes, Kaxkabim
NOAKNIOYEHMEM K LLNIO3Y KNNEHTY Heobxoanmo obpaTUTbCA K cepBepy BXO4a: OTNPaBMTb 3aMpoc Ha NpesaocTaBaeHue
afpeca, NoNy4YnUTb OTBET, 3aKPbITb COEAMHEHUE C CEPBEPOM BXOAA WM 3aTEM NOAK/IIOYMTLCA K LUAKO3Y NO NOAyYEeHHOMY
agpecy.

Appec pna foctyna K cepBepy BXOAa YKasaH B fOKyMeHTe Adpeca 0415 NOOK/HYEHUS.

YCTaHOBMB COeAMHEHME C CEPBEPOM BX0OAa, KANEHT nepeaaet coobuieHne Hello. CoobuieHune BKAoYaeT B cebs ceccu-
OHHbI 3aroNI0BOK frame (cm. pasgen 3.2). B atom 3anpoce He06X04MMO YKa3aTb IOTMH M Mapo/ib, MPU 3TOM COeANHEHME
C CEpBEPOM BXOAa A0/IHO BbITb YyCTaHOBNEHO C IP-agpeca, aBTOPM30BAHHOIO A4S AaHHOTO JIOTMHA NPU perncTpaumu.

Tabnuua 10. dopmart coobuieHma Hello: msgid=1, pasamep=32

Cme- Mone Tvun OnucaHune
LweHue
[frame] frame CeCcCMOHHbIN 3aron0BoOK
0 login asciilé JloruH
16 password asciilé MNaponb

B oTBET Ha 3anpoc cepBep BXoAa NepesaeT OTBETHOe coobLieHne Report, KOTOpOe NpU status=0 COAEPKUT NOBTOPA-
IOLLIMIACA KOMMNOHEHT Report Address; KONMYECTBO 3annceil KOMNOHEHTa B MNOJly4eHHOM COOBLLEHNM YKa3aHo B none
addresses_count (nogpobHee 06 obpaboTke NOBTOPAIOLLETOCA KOMMNOHEHTa cM. pa3gen 3.4). KoMNoHeHT BKtoYaeT
B cebsa nons type (NpM3HaKM WAto3a) n address (afpec XocTa 1 NopTa Wto3a). MpU3HaKK Wo3a MoryT KOMBUHUpPO-
BaTbCA.

B TeyeHne HEKOTOPOro BpemeHu nocne oTeeTa TOpFOBOVI CNCTEMbI WNHO3 C YKa3aHHbIM aApPeCoM OXMNOaeT KAINeHTCKOoro
NOAKAOYEHMA NOCPEACTBOM AAHHOIMO IOTUHA. B cnyyvae Heyaaum pekomeHayeTca COBEPLUNTD eLle ABe NOMNbITKU NOAKAK0-
YeHMA C UHTEepPBA/JIOM B NMoACeKyHAabl. Ecaun 6bin YKa3aH HEBeprIVI M,D,EHTMd)MKaTOp NNOTUHa M/VII'IM naponb nmbo norvH
336ﬂ0KMpOBaH, OTBETHOE COO6LLI,EHME 6yp,e1' coep*aTb 3HayeHMe status=1.

Tabnnua 11. Popmat coobueHns Report: msgid=2, pasamep AMHAMUYECKUIA

Cme- Mone Tvn OnucaHue
LeHne

[frame] frame CeCcCMOHHbIN 3aroN0BOK

0 status int2
CraTyc 3anpoca. 3HayeHuA:

® 0 (Success): ycnewHblli 3anpoc;
¢ 1 (Fail): oTKNOHEHME: HEBEPHbIM NOTUH UM Na-

ponb
2 reason char127+1 TeKkcToBOe onucaHue cratyca
130 addresses_offset int2 CmeLlleHne nepBoi 3anmcK rpynnbl addresses OT-

HOCUTENIbHO Ha4as1la A4aHHOIo NoaA

132 addresses_count int2 Koanuectso 3anucen rpynnbl addresses
> addresses Report_Address Cnuncok aapecos
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Tabnuua 12. dopmat komnoHeHTa Report Address: pasmep 52 6aita
Cme- Mone Tun Onucaxue
LweHue
0 type int2 Mpu3HaKM Wnto3a, 6UTOBAA MAcKa. 3HAYEeHUS:
¢ 0x1 (Transaction): Toprosblii;
¢ 0x2 (DropCopy): NPOCMOTPOBbIN;
* 0x4 (Risk): ynpaBneHus puckamu;
¢ 0x8 (Dictionary): cnpaBoOYHUKM;
® 0x10 (MarketData): BoccTaHOBNEHME PbIHOY-
HbIX AaHHbIX;
® 0x4000 (Backup): pe3epBHbii
2 ver intl Bepcua nHtepodeiica
3 pad0 intl 3apesepBUpOBaHHOE NONE, 3aN0NHAETCA HYNEBbI-
Mu baritamm
4 address char47+1 Appec xocTa ¥ nopTa W/3a

4.1.2. UHMYUManm3auma ceccum

Ceccua yCTaHABAMBAETCA B PpAaMKax COEAUHEHMA MeXay CUCTEMOW KNMEHTa U LIO30M TOpI’OBOVI CNCTEMbI.

Lna Toro yTObbI MHUUNNPOBATb CECCUIO, KINEHT Nnocse NOAKNHYEeHUA K W03y TOpI'OBOﬁ CUCTEeMbI OTnNpaBaAaeT COO6LLI,e-

HWe Login, coaeprKaliee MAeHTUOUKATOP N0rMHA login M Naposb

password. B oTBeT Toprosasa cucrema BbiCbl/IaeT CO-

obuweHune Logon. Mpn NoayYyeHnn HeBepHO CHOPMMUPOBAHHOIO COOBLLEHMA Login MAN HENPABWUALHOTO JI0FMHA M Napona

LWKO3 pa3pbiBaeT coeanHeHune.

OA4WH NOTVMH MOXET MMETb TO/IbKO O4HY aKTUBHYIO CECCUI0 6VIHapHOF0 npoTokona. [pu nonbITKe MHULWANM3aLNM BTOpOVI

ceccuu Toprosas CMCTeMa B OTBET BbILW/IET OTK/IOHEHUNE Reject.

Tabnuua 13. Popmat coobueHna Login: msgid=8001, pazmep=37

Cme- Mone Tun OnucaHue
LeHne
[frame] frame CeCcCcMOHHbIM 3arono0BoK
0 login asciilé JloruH
16 password asciile Maponb
32 reset_seq intl
Mpu3Hak cbpoca Homepos coobuieHnsA Npeablay-
LLero coegmMHeHun. 3HaueHua:
¢ 0 (no): NpogoNKEHNE HYMEpPaLMW;
* 1 (yes): cbpoc Homepos
33 heartbeat_ms intd4 MeproanyHOCTb 06MeHa COOBLEHNAMM Heartbeat

B MUNNTNUCEKYHOAX

Tabnnua 14. dopmat coobuweHns Logon: msgid=8101, pasmep=24

Cme- Mone Tvn
LeHne

OnucaHue

[frame] frame

CeCCMOHHbIM 3aronoBOK
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Cme- Mone Tvn OnucaHue
LeHune

0 last_seq int8 Homep nocnegHero coobuieHma NpuKkAagHoro
YPOBHA, AOCTYNHOrO KNMeHTy. Ecnm Homep oTanya-
€TcA OT Noc/NeAHero coobLeHns, NONYYEHHOTO B
npeaplayLLeit ceccuu, To caeayeT BOCNO1b30BaTLCA

ResendRequest

8 expected_seq int8 Homep c/ieaytowero 0Xnaaemoro oT KAneHTa co-
06LEHMA MPUKIAAHOIO YPOBHSA

16 system_id ascii8 NaeHTuduKaTop cuctembl

4.1.3. NoapepraHMe cecCUN B aKTUBHOM COCTOAHUM

[na noaaeprkaHMs ceccum B aKTMBHOM COCTOSIHUM KAMEHT U W03 A0/KHbI 06MEHNBaTLCA COOBLWEHNAMM Heartbeat.
370 coobuieHne A0MKHO BbITb OTNPABAEHO CTOPOHOM B C/lyYae, eCAM OHa He nepeaasBana HMKaKUX cooblieHui (ceccu-
OHHOro 60 NPUKNAAHOTO YPOBHA) B TEYEHUE MHTEPBaNa OXKUAAHUA.

MHTepBan oxXmnaaHna 3a4aeTca KAMEHTOM NpU MHULMAAN3ALMN CeECCUM B NoNe heartbeat ms COO6LU,EHVIF| Login.

B cny4yae otcyTcTBMA C006U.I,eHMl\/'I, B TOM 4nucne C006U4€HMIZ Heartbeat, OT KNIMEHTa B Te4eHUe YCTaHOBNEHHOro NHTep-
Basla OXMOAHMA CUCTeMa paspbiBaeT coeanHeHne. KnmeHty pekomeHayeTca TaKoM e CLLEHapMﬁ KOHTPONA COCTOAHUA
coeanHeHuA.

Tabnnua 15. Popmat coobuweHns Heartbeat: msgid=8103, pasmep=0

Cme- Mone Tun OnucaHue
LeHune

[frame] frame CeCccMOHHbIM 3arono0BoK

4.1.4. OrpaHMUYEHMEe YaCTOTbl OTMPABKU cOObLEeHn

B cucreme ﬂ,eVICTByeT orpaHn4yeHune 4actoTbl C006LIJ,EHMI7I CEeCCMOHHOro ypOBHA, OTNpasafaeMbIX KaneHTom. MNpwu npesbl-
WeHUN orpaHN4YeHnAa CUuctema NpUHyaAnTeENbHO 3aBepLUlaeT ceCcCuto.

4.1.5. Homepa coobuwieHuni

Bce coobLieHna NpuMKNagHoro ypoBHa 061aaatoT HOMEPOM, YHUKANbHBIM B Te4EHWE TOProBoro AHA. CoOobLLEHMA KaXKA0N
CTOPOHbI ceccuu (LNto3a M KAMEHTa) Noc/ef0BaTeNbHO HYMEPYIOTCA HaTypPabHbIMKU YUCAAMM, HAUMHAA C eAUHULbI. ITO
No3BO/ISET, B YaCTHOCTH, 3aNpallMBaTb U NepecbliaTb COO6LLEHMA, MOTEPAHHbIE NPY BHE3AMHOM Pa3pblBe COEANHEHUA.

CoobLeHnAM CeCCUOHHOro YPOBHA HOMEP He NPUCBaNBAIOT: B MOJE Seq YKa3blBAETCA HOb.

[na noaaeprkaHus nocnenosaTelbHON HyMepaLumMm CooBLLEHMI, NP MHULMANM3ALUN CECCUM B COOBLLEHUN Logon W03
YKa3bIBaeT HOMep NOC/eHero OTNPaBAEHHOrO TOProBOro COOBbLLEHNA B NOJIe last seq W OXKUAAEMbIA HOMEP Cleayto-
LL,ero TOproBoro coobLeHns B nose expected seq.

LLInto3 HaKannMBaeT COOBLLEHUA KNUEHTY TaKyKe B OTCYTCTBUE NOAKAOYEeHUA. [T03TOMY NPU YCTaHOBAEHUN CECCUU KNUEH-
Ta MOTYT OXMAATb COOBLLEHUA, KOTopble BblAM HaNPaB/IeHbl eMy MEXAY NOAKAYeHUAMN. ECM last seq, YKa3aHHbIN
LUO30M, MPeBbIaeT HoOMep NocAeAHEero coobLeHNA B NpeablayLLeit CECCUK, TO KANEHTAa OXKMAaI0T CoobLIeHMs, elle He
noslyyeHHble UM. X cneayeT nepesanpocuTb NPy NOMoLLM ResendRequest.

Mpw nonyyeHnn COO6LLI,EHVIF| C HOMEePOM, OT/IMYHBIM OT OXMOAEMOro, W03 pa3pbiBaeT coeanHeHune. locne paspbiBa
coeaAnHEeHNA KINEHTY cneayeT BHOBb NOAKNHOYNTLCA, NpeaBapUuUTesibHO 06paTMBLIJMCb K cepBepy BXo4da, U BOCCTaHOBUTb
HOMepPa COO6LLI,€HVII71 COrnacHoO 3Ha4eHnAm, NnoNy4eHHbIM B COO6LLI,9HVIM Logon OT Wwto3a. LWnto3 HMKoraa He HULUKMpyeT
U3IMEHEHUE OXKNAaemMoro 3Ha4yeHnAa Homepa B Cay4yae noayvyeHuAa C006U.I,eHMﬂ C HOMepom, 6onbwe OXungaemoro.

ToproBas cucTema NoAAEepPXKUBAET HEMNPEepPbIBHYI0 HYMepaLUuio COOBLEHMI MeXAY TOProBbIMKU CECCUAMM, B TOM Ymcie
TOProBbIMW AHAMMW. N8 NpUHYAMTENbHOTO cbpoca HyMepaLMn KANEHTY HE0BXOAMMO NPU MHULMANM3ALMM CECCUM YCTa-
HOBUTb dn1ar reset seg=1 B coobweHnn Login.
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4.1.6. Nepe3anpoc coobweHni

B c/iyyae OTCYTCTBMA MOAKAOUYEHNA CUCTEMbI KIMEHTA K LU/IO3Y B TeYEHME HEKOTOPOro BPEMEHM Ha CTOPOHE W/t03a MO-
ryT HakanaMBaTbcA CoobLLeHNA, NpegHa3HaYeHHbIe AR KAWEHTa, HO He NnoaydYeHHble um. [ns Toro 4tobbl ybeanTtbes B
Ha/MYMK TaKkKx cOOBLLEHMI, HEOBXOAMMO CPaBHUTb HOMEP seq MOCIEAHEro NOAYYEHHOro COObLWEHNA ¢ last seq B
coobueHmmn Logon. ECan aTM HOMEpa OT/IMYAIOTCA, KAMEHTY C/liedyeT BOCMO/b30BaTbCA 3aMpocoM ResendRequest A
NOAYYEHUA NPOMYLLEHHbIX COOBLLEHNNA.

KNneHTy 4OCTYNHbI ANA nepesanpoca coobLLeHns, OTNPaBAEHHbIE B TeYEHME TEKYLLErO U NPeablayLW,ero TOproBbiX AHEN.
ECAv KAMEHT NPUHYANUTENBHO OBHYNAN HYMEPaLMIo cOobLeHUid (reset seg=1 B co0bLEHNM Login), TO 3anpoc npony-
LEHHbIX COOBLLLEHMIA, OTNPABAEHHbIX 40 COPOCa HOMEPOB, HEBO3MOXKEH.

B 3anpoce ResendRequest HEO6XO,CI,VIMO YKa3aTb HOmMep nepsoro COO6LLI,EHVIH B nose from seg W HOMep nocnegHero
COO6LU,EHVIH Bnone till seqg M3 gMana3oHa 3anpalMBaeMblX COO6U.I,eHMVI. Bo3moKHble BapMaHTbl 3aNpoCcoB nepeymc-
NEeHbl HNXKe:

1. from seg=n, till seg=m — 3anpoc coobLeHNi C Homepammn OT N A0 M, HO He bonblie, Yem yCTaHOBNEHHOE
MaKCMMaJibHOE KOJIMYEeCTBO.

2. from seg=0, till seg=n — 3anpoc COOBLEHNIN, HAUMHAA C HAMMEHbLIEro AOCTYNMHOrO HOMEpPA A0 N, HO He
60/1ble, YEM YCTAHOB/IEHHOE MAaKCMMAIbHOE KOIMYECTBO.

3. from seg=n, till seqg=0 — 3anpoc coobLleHN, HauMHaA C N A0 NocNefHero AOCTYNHOro HoMepa, Ho He 60/1b-
e, Yem YCTaHOBEHHOE MaKCMMasibHOE KOIMYeCcTBO.

4. from seg=0, till seg=0 — 3anpoc BCeX AOCTYMHbIX COObLEHNI, HO He Boblue, YHeM YCTaHOBIEHHOE MaKCU-
MaJibHOE KOJIMYECTBO.

5. from seg=-1, till seg=0 — 3anpoc BCexX AOCTYMHbIX COObLLEHNI 3a TEKYLLWI TOProBblil AeHb, HO He bosblue,
Yyem YCTaHOBNEHHOE MaKCMMabHOe KOIMYEeCTBO.

6. from seg=-2, till seqg=0 — 3anpoc Bcex coobLeHNI 3a NpeablAyLLMi U TEKYLLUIA TOProBble fHKU, HO He 60/b-
e, Yem YCTaHOBNEHHOE MaKCMMasibHOe Koamnyectso. Ecan coobuieHns 3a oanH M3 TOProBbIX AHEW HEeAOCTYMNHbI,
TOproeas cUCTEMA BO3BPATMT OWUGKY.

KonnuecTso 3anpalumMBaembix COOBLWEHUI B OAHOM 3aMpoce HE MOXKET MPEeBbILaTb YCTAHOBEHHOIO MaKCMMaslbHOro
3HauyeHUsA (CM. orpaHuYeHuUs B fOKyMmeHTe Adpeca 0414 nodkmodeHus n. 1.3). ina 3anpoca 60o/blero KoamMyecTsa coob-
LEHWUI KNMEHTY cefyeT OTNPaBUTb HECKOJ/IBKO NOC/eA0BaTe/IbHbIX 3anpocos ResendRequest.

Tabnuua 16. dopmat coobueHna ResendRequest: msgid=8005, pasmep=16

Cme- Mone Tun OnucaHue
LeHne
[frame] frame CeCCMOHHbI 3aroN0BOK
0 from_seq int8 Homep nepBoro coobuieHunsa B AnanasoHe
8 till_seq int8 Homep nocnegHero cooblieHma B AnanasoHe

B oTBET Ha BepHO cHOPMMPOBAHHbIM 3aNpoC TOProBas cucTeMa nepesacT 3anpoLleHHble coobLeHus, NpeaBapuB nepe-
CbINIKY YBEAOMNEHNEM ResendReport CO CTaTycom ACK. o 3aBeplieHUn nepesaym coobLeHMI W3 OTNPaBUT yBe-
AoMm/eHne ResendReport CO CTaTyCOM MORE MM FINISH. CTaTyc MORE 0603Ha4aeT, YyTo HOMep Noc/ieaHero coobuueHums
M3 AManasoHa 3anpawmBaemMblX COOBLEHMI MeHbLIe HoMepa NoCNeAHEero onpaBAeHHOro LWI30M TOProBoro coobuye-
HMA. T.e. CyLLEeCTBYIOT COOBLLEHMSA, HEe BOleaLwmMe B pe3ynbTaTbl BbiBoAa 3anpoca. OHM morau bbiTb chopmMMPOBaHbI BO
BPEMSA BbINONHEHWA 3anpoca AMBO KOMYECTBO COOBLLEHMI B OAHOM 3anpoce NPeBbiCUI0 YCTaHOBNEHHOE 3HaYeHue. B
3TOM C/ly4ae cneayeT BbIMOAHUTD eLle OAMH 3anpoc Resend Request.

B cnyyae ecam BOCCTaHOB/EHME MPOMYLLEHHbIX COOBLEHMI BbINOMHAETCA NOCPEACTBOM HECKOJ/IbKUX NocienoBaTe/lb-
HbIX 3aNPOCOB Resend Request, KaXKAbll CleAyOLMIA 3aNpOC AOKEH BbIMOAHATLCA NOC/AE NONyYeHMs Bcex coobue-
HWIA No Npeablaywemy 3anpocy. B npoTMBHOM c/iy4ae OH ByaeT OTKNOHeH coobuieHnem ResendReport CO CTaTycOM
DUPLICATE REQUEST.

Mpy NepBOM MOAK/IOYEHUN B TEKYLWEM TOPrOBOM [HE PEKOMEHAYETCA WMCMOo/b30BaTb 3anpoc C napameTrpamu
from seg=-1, till seg=0. B ciyyae ecnv nocne nepecbisiku LWO3 BEPHET yBeJOMNeHNE ResendReport €O CTaTy-
COM MORE, CNeflyeT OTNPaBuUTb elle OAMH 3anpoc, YKasas B nose from seq HOMep Ha eAuHuLy bonblue, Yem y nocnes-
Hero nepecnaHHoro coobuerns, u till seq=0.
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[lna BOCCTaHOBIEHUA NPONYLLEHHbIX COOBLLEHNIA MOC/IEe NEPEnOAKIIOYEHNA HEOBX0AMMO OTNPABUTL 3aMNpPoC C Napamer-
pamu from_seg=n, till seqg=s, [e n—HOMep NOCNEAHErO NONYYEHHOro COObLLEHUA Nepes, PaspbiBOM COeMHEHNS
M/IOC OAMH, @ S — HOMep nocnefHero coobLueHus, AOCTYMHOTO KANEHTY (none last segq), NONYYEHHbIN B COOBLLEHUM
Logon. B cnyyae ecam nocne nepecbinku W03 BEPHET yBeAOMIeHMe ResendReport CO CTaTycoM MORE M Npu 3TOM
K/IMEHT eLLé He NOoJyYm/ COOBLEHUA C YKa3aHHbIMM HOMEPaMu, CieayeT OTNPaBUTb elle OAMH 3amnpoc, YKasas B none
from_seq HOMep Ha eauHULY BonbLLe, Yem Yy MoCNeAHEro NepecNaHHOro COObLEHNs, U till seq=s.

3anpoc ResendRequest obpabamelisaemcs WsH030M ApPasaesnsHo ¢ omnpaskol meKyujux coobujeHul. T.e. Kau-
eHm Mocem noay4amo 0OHOBPEMEHHO NPonyujeHHble CO0OWeHUsA U CO0buwjeHUs, 0mnpasaeHHsle nocse noo-
KAroYeHUA. KaueHmcKas cucmema 00X HA CAMOCMOAMEbHO 80CCMAHOBUMb KOPPEKMHbI MOPAOOK MosyYeH-
HbIx coobujeHull, 0CHOBbIBAACL HA UX HOMEPAX seq.

Tabnuua 17. Popmat coobuweHna ResendReport: msgid=8105, pasmep=2

Cme- Mone Tun OnucaHue
LeHne

[frame] frame CeCcCMOHHbIN 3aroN0BOK

0 status int2
CTaTyc BbINO/SIHEHMSA 3aNpoca. 3HaYeHUs:

¢ 0 (ACK): wnto3 rotoB OTBETUTL Ha 3aMpoc;

e 1 (MORE): w03 NOAHOCTbIO OTBETUA Ha 3a-
Npoc, HO NPU 3TOM B XpaHUAMULLE OCTANIUCD
AaHHble ANA NOTUHa;

e 2 (FINISH): KnueHTy NnepeaaHbl BCe AOCTYMHblE
AaHHblE;

¢ 3 (DUPLICATE_REQUEST): cepBep B HacTonA-
LLMA MOMEHT 3aHAT 06CNYKMBAHNEM Npesbl-
Aywero ResendRequest AJ/19 AAHHOTO /IOTUHA;

e 4 (UNAVAILABLE): cepB1C BOCCTAaHOBNEHMS
HefoCTyneH

4.1.7. U3ameHeHne Homepa CoobLEeHUA KINEeHTOM

KAneHT nmeeT BO3MOMXKHOCTb U3MEHWUTb 3HaYeHNEe HOMepPa OXMAAeMOoro C006U.l,eHMﬂ y wato3a. Jna atoro chegyet Hanpa-
BUTb COO6LLI,€HMe SequenceReset, yKa3aB B N0/21e next seq HOMep cnefyrouiero COO6U.I,€HMF|, KOTOprﬁ cnenyert oXu-
AaTb waw3y. Mpu stom HOBbI HOMEP HE MOXET 6bITb MeHbLUE TeKyLWero sHa4eHunA y Wwnko3a.

Tabnnua 18. dopmat coobueHns SequenceReset: msgid=8004, pasmep=8

Cme- Mone 2 OnwucaHune
LeHune
[frame] frame CeCcCcMOHHbIM 3aronoBoK
0 next_seq int8 MopsaKoBbIN HOMEpP CneayLLero oTnpPaBaAemMoro
KAMEHTOM coobLLeHuMA

4.1.8. 3aBepLieHue ceccumn

[na wTaTHOro 3aBepLlueHna ceccmmn CTOpoHa oTnpasnsaeT COO6LLI,eHVIe Logout U OXunaaet pa3pbliBa CoegnHEHUA B Noa-
TBEPXAEHMNE 3aBepLlUeHNnA ceCCnn.
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Tabnuua 19. dopmart coobuweHma Logout: msgid=8002, pasmep=16

Cme- Mone Tvun OnucaHue
LeHune
[frame] frame CeCccMOHHbIM 3aronoBoK
0 login asciilé JIorvH, MaAeHTUHUKATOP KAMEHTCKOTO W/03a

4.1.9. OTKAOHeHue coobLieHunsn

Ecnu knmeHTCcKoe cooblueHne HeBepHO CHOPMUPOBAHO UM COAEPKUT HEAOMYCTUMbIE 3HAUYEHMUA KaKoro-nnbo nons, cu-
CTEMa OTKJ/IOHAET Takoe COOBLLEHNE U HAaNPaBAET KMEHTY yBelOMIeHUe Reject: B No/e ref msgid yKasaH Tmn coob-
WeHUs, B ref _seq — HOMeP COOBLLEHWUA MPUKAAAHOO YPOBHA UM HOMb A1 CECCMOHHOTO COOBLLEHNA, B MONAX reason
U message COAEPIKATCA KOZ, NPUYMHbBI OTKIOHEHUSA 1 ONUCAHWE NPUYMHBI COOTBETCTBEHHO.

Tabnuua 20. dopmat coobueHna Reject: msgid=8102, pasmep=45

Cme- Mone Tun OnucaHue

weHue
[frame] frame CeCCMOHHbI 3aroN0BOK
0 ref_seq int8 Homep oTKnoHAemoro coobuieHun
8 ref_msgid int2 TN oTKNIOHAEMOro coobueHus
10 reason int2 Kog, NpUYnHbI OTKIOHEHNA
12 message char32+1 MNapameTpbl OTKAOHEHUA NN TEKCTOBOE ONUCaHMe
NPUYMHBI

4.1.10. Pa3pbiB coeguHeHUA

Cuctema paspbiBaeT COEANHEHUE NPU NOSYYEHUN COOBLLEHMA

® C HEM3BECTHbIM TMNOM COObLLEeHNA msgid,
® C A/IMHOW size, HE COOTBETCTBYHIOLLEN YKAa3aHHOMY TUMY,
® C HOMEpPOM COOBLEHUA seq, OTANYHBIM OT OXKMAAEMOTO.

4.2. NMpUKNagHOM ypOBEHb

4.2.1. KnneHTtckue 3anpocobl

4.2.1.1. Nopaya 3aABKU

[na Toro yTobbl NOAATH HOBYIO 3aABKY, K/IMEHTY cieayeT OTNPaBUTb B LLUIKO3 TOProBoM cucTembl coobuieHme AddOrder,
B KOTOPOM [,0/1KHbl ObITb YKa3aHbl 3HAYeHUA 06A3aTeNIbHbIX NoJei.
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Tabnuua 21. O6sa3aTeNnbHbIe NOAA B 3aBUCMMOCTU OT TUMNA 3aABKU

Tun 3as8BKK ObA3aTenbHble NoaA

PblHOYHaA type=MARKET, time in force=IOC

PbIHOYHaA 3aABKa, MCMONHAEMAnA No LieHam  |ctorder_id o
type=MARKET, time in force=0C

ayKLMOHa 3aKpbITUA market id
JIMMUTHan 3asaBKa, MCNONHAEMAas Mo LeHaM instrument_id o .

type=LIMIT, time in force=0C, price
ayKLMOHa 3aKpbITUA dir - =

JINMUTHAA, aKTUBHAA 0 KOHLLA TOProBOro AHA |routing instruction |type=LIMIT, time in force=Day, price

JIMMWTHas, aKTUBHAs [0 KOHLA paclumpeHHoir | Fouting_dest S ,
type=LIMIT, time in force=XH, price

Toproaoﬁceccmm amount

F”|OFK“|(FOK) member_id type=LIMIT, time in force=FOK, price
. account

Immediate or Cancel (I0C) type=LIMIT, time_ in force=IOC, price

client id
initiator party, ctrparty,

' h
prime_sxchange type=NEGOTIATED, time in force=Day,

AnpecHan

price

LieHa B none price 3agaeTca B BUAE LLEOr0 YMCAQ, BOCEMb NOCAEAHUX pa3pAaos KoToporo byayT obpaboTaHbl Kak ae-
CATUYHbIE pa3paabl. Hanpumep: 123,45 ykasbisaeTtca Kak 12345000000. YKa3biBaemas LLeHa A01KHA ObITb KpaTHa MUHU-
MasIbHOMY Lary weHbl (cM. CpagoyHUK UHCMpPYyMeHmMos).

Toprosas cuctema TpebyeT YHUKANbHOCTU KAMEHTCKOTO UAEHTUOUKATOPa 3aABKM B NoJsie clorder id B Te4eHWe TOpro-
BOrO AHA A/1A KaXA0ro KNAMEHTCKOro Wwito3a. He pekomeHayeTca NOBTOPHO MCNONb30BaTb clorder id OTKNOHEHHbIX
3aABOK.

B aapecHoi 3aABKe MOXKET ObITb YKa3aH Ko4 A/1f CBEAEHWUA afPECHOW CAeNKM match ref. BcTpeyHas afpecHan 3asaBKa
[OO/I)KHA COAep»KaTb TAKOM e Kog, Haye 3a8BKu He ByayT cBeAeHbl B CAESKY.

3afBKa MOXKET COMPOBOMKAATLCA KIMEHTCKUM KOMMEHTApPMEM B NnoJie comment (23 6aiiTa B Kogmuposke UTF-8).

B KOHLle TOProBoOW Ceccum WMAM PacLUMPeHHOM TOProBOM CecCUM BCe aKTUBHble 3afABKM (time in force=Day WM
time_in_force:XH) CHMMAKOTCA aBTOMATUYECKU, U K/IMEHT NOoJIy4HaeT oTveT CanceIReport CO 3HaYeHnem EXPIRED B No-
ne cancel reason

Mocne 06pabOTKMU KAMEHTCKOW 3aABKM TOProsas cuctema Anb6o noaTBepAuT NPUHATUE 3aABKWU, OTNPABUB COOBLLEHNE
AddReport, 1M60 OTKAOHUT 3asBKY, OTNPaBuB cooblyeHne RejectReport.

Tabnuua 22. dopmart coobuweHna AddOrder: msgid=101, pasamep=194

Cme- Mone Tun OnucaHue
weHue
[frame] frame CeCcCcMOHHbIM 3arono0BoK
0 [user_header] user_header CTaHAapTHbIM 3aro/I0BOK
20 instrument instrument KomnoHeHT naeHTndmnKauum ToproBoro MHCTPYy-
MeHTa
26 dir intl
HanpasneHue 3asaBKW. 3HaYeHUA:
e 1 (Buy): nokynka;
e 2 (Sell): npogarka
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Cme-
LeHune

Mone

Tvn

OnucaHue

27

type

intl

Tvn 3aaBKK. 3HaYeHuUA:
¢ 1 (MARKET): pbiHOYHas;
e 2 (LIMIT): numuTHas;
¢ 103 (NEGOTIATED): agpecHas

28

time_in_force

intl

Bpems aelcTBus 3aABKU. 3HAYEHUSA:

¢ 0 (Day): akTMBHasA 40 KOHLLA TOProBoro AHs;

e 2 (00): ayKUMOH OTKPbLITUS;

« 3(I0C): 10C;

e 4 (FOK): FOK;

¢ 7 (OC): ucnonHeHMe No LeHe ayKLMOoHa 3a-
KpbITUS;

® 100 (XH): aKTMBHaA A0 KOHLA paclUMpPeHHOM
TOProBoI ceccuu

29

passive_only

intl

3ape3epBrpoBaHHOE None. 3anoNHAETCA HYEBbIM
6aTom.

30

auto_cancel

intl

PekMMm aBTOMaTMYECKOro CHATUA NpW 3aBepLUeHnn
ceccum/paspblBe coeanHeHUA. 3HaYEHUA:
e 0 (OFF): He cHMMaTb 3aABKY aBTOMATUYECKM;

* 1 (AUTO_CANCEL): cHUmaTb 3anaBKy aBTOMaTK-
yecku

31

order_segment

intl

3ape3epBrpoBaHHOE None. 3anoHAETCA HYEBbIM
6anTom

32

routing_instruction

int2

ANropuUTM MapLIpyTM3aLMKM ocTaTKa 3anaBku. Jony-
CTMMOE 3HaYyeHue - 0 (naccMBHaA MapLLpPyTU3aLLMA)

34

routing_dest

int2

MAEHTMd)VIKaTOp nyna TMKBUOHOCTU UCNOJTHEHUA.
Jonyctumoe 3HayeHume - 1001

36

amount

intd

O6bem 3asBKM B 10Tax

40

amount_extra

intd

3ape3sepBMpoBaHHOE Nnosie. 3anoNHAETCA HYNEBbIM
6anTom

44

price

dec8

LeHa. [lna peno yKasbiBaeTcA rof08aa OXO4HOCTb
B NpoueHTax

52

price_extra

dec8

JononHutensbHas ueHa. [1na peno moxeT 6biTb
YKa3aHa UueHa CAesiku

60

flags

int8

MapameTpbl, 3aBUCALLME OT PbIHKA. 3HAYeHue:
0x2000 (elgnoreDynamicLimits): npu3HaK ur-
HOPUPOBAHMA AUHAMUYECKMX IMMUTOB NO 3a-
ABKe, A,OCTYMNEH TO/NIbKO ANA IOFTMHOB C darom
CAN_IGNORE_DYNAMIC_LIMITS

68

time_valid

time8n

MocneaHuii CPOK, Koraa 3asBKa MOXKeT 6bITb Npu-
HATa TOProBOW CUCTEMOW
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Cme- Mone Tun OnucaHue

weHue

76 date_expire time4 [laTa 1 BpemaA aBTOMATUUYECKOro CHATUA 3aABKMU.
B TeKyLLel BepCcUM A0MKHO BbITb 3aMOJHEHO HY-
nem

80 account account KoMMNOHEeHT naeHTUdMKaumm KAMeHTa, NnogatoLLero
3aABKY

116 parties otccodes KOoMMNOHEHT naeHTudMKaumm CTOpoH aapecHoi 3a-
ABKM

148 comment char23+1 KNneHTCKUI KoMMeHTapuii K 3anBKe

172 extra_ref asciil2 JononHuTenbHbIN naeHTMGUKATOP 3aABKU

184 extral ascii4 3ape3epBUpPOBaHHOE None. 3anoaHAETCA Hy1eBbI-
MU bariTamm

188 rime_exchange int2 o

P - g OCHOBHOWM Nyn IMKBUAHOCTU U NYA IMKBUAHOCTU
A1 MapLIpyTU3aumm octatka. OnncaHue 3HaYeHnn
cMm. B pasgene 3.6. 3HayeHuA:
¢ 0 (DEFAULT);
® 4000 (IMEX)
190 match_ref intd NaeHTudUKaTop Ans cBeAeHUA agpecHOM 3as8BKU

4.2.1.2. CHATME HecBeAeHHOro OCTaTKa 3afaBKU

Mocne Toro, Kak 3asBKa 6bl1a MapLpPYyTU3MPOBaHA B MY/bl IUKBUAHOCTU, KANEHT MMEET BO3MOXHOCTb CHATb HecBeaeH-
HbI OCTATOK 3asBKKW. [11A 3TOro HeobXxoAMMO OTNPaBUTL B LU/KO3 TOPrOBOM CUCTEMbI 3aNpPoC CancelOrder, B KOTOPOM

AO/TKHbI 6bITb YKa3aHbl 3Ha4eHunA obA3aTenbHbIX Nonen.

Ta6/w|u,a 23. O6na3aTesnbHble No0JA B 33aBUCMMOCTM OT pexnma CHATUA 3aABKU

Pexnm cHATMA 3aABKK

O6s3aTenbHble Nons

CHATME 33ABKM, I'IO,CI,aHHOlz NNOTMHOM, OT KOTOPOTro nony4vyeH
AaHHbIVI 3anpocC Ha CHATUE

CHATMeE 33ABKM, I'IOﬂ,aHHOﬁ C Apyroro nornHa

instrument id
account
client id

dir

type

clorder id orig_clorder_id(MﬂM

order_id)

order id

Mocne 06paboTKM 3anpoca Toproeas cuctema AMbo NOATBEPAUT CHATUE 3asBKU, OTNPABMB KAUEHTY oTyeT CancelReport,
B0 OTKAOHMT 3aNpoC Ha CHATUE, OTNPaBMB oTYeT RejectReport. B cnyyae oTkNOHEHUA 3anpoca Ha CHATUe Mo order id,
9TOT MaeHTUdMKaTOp ByAeT yKasaH B nose extra datal B oT4eTe RejectReport.

Tabnnua 24. dopmat coobueHns CancelOrder: msgid=112, pasamep=100

Cme- Mone Tun OnucaHue
LeHne
[frame] frame CeCcCcMOHHbIM 3aron0BOK
0 [user_header] user_header CTaHAapTHbIM 3arosI0BOK
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Cme- Mone Tun OnucaHue
weHue
20 instrument instrument KomnoHeHT naeHTndmKauum ToproBoro MHCTPY-
MeHTa
26 dir intl

HanpaBneHue 3aABKU. 3HaYeHUA:
e 1 (Buy): nokynka;
e 2 (Sell): npogarka

27 type int1 Tvn 3aaBKK. 3HaYeHuUA:
¢ 1 (MARKET): pbiHOYHas;
e 2 (LIMIT): numuTHas;
¢ 103 (NEGOTIATED): agpecHas
28 order_id int8 NaeHTUdUKaTOp 3as8BKM, NPUCBOEHHbIN TOProBomn
cucTemon
36 account account KoMMNOHEHT naeHTUdMKaumm KAMeHTa, NnogasLuero
3aABKY
72 flags int8 ®naru ana cHATHA.
80 orig_clorder_id ascii20 KNneHTCcKMiM naeHTUPUKaTOp CHUMAEMOM 3aABKMU

4.2.1.3. CHATUEe MHOXKeCcTBa 3aABOK

CHATME MHOXEeCTBa 3asABOK AOCTYNHO B HECKOJIbKUX pexXXnmax, B COOTBETCTBMUN C KOTOPbIM O0/1XKeH 6bITb Cd)OpMVIpOBaH
3anpoc MassCancel.

Tabnunua 25. O6a3aTensHble Noas B 3aBUCUMOCTY OT PEIKMMA CHATUA MHOXKECTBA 3asBOK

Pexxum cHATUA Ob6s3atenibHble NoaA

CHATME 32ABOK, NOAAHHbIX TOTUHOM, KOTOprﬁ Ha-

o clorder id, mode=7
npasua AaHHbIN 3aNpPOC Ha CHATUE -

CHATWe Bcex 3aABOK NO YKa3aHHOMY UHCTPYMEHTY,
NoAaHHbIX NOTMHOM, KOTOPbI HanpaBuA AaHHbIN clorder id, mode=23, instrument id, market id
3anpocC Ha CHATUE

CHATWE BCeX 3aABOK MO YKa3aHHbIM UHCTPYMEHTY

clorder id, mode=39, instrument id, market id, account
M TOProBO-K/IMPUHTOBOMY CHETY - - -

CHATME BCeX 3aABOK MO YKa3aHHbIM MHCTPYMEHTY

clorder id, mode=55, instrument id, market id, client id
N KTIMEHTCKOMY Ko4y - - - -

3HayeHuMe nona clorder id He AO/XKHO HA4YMHATbLCA C nped)Vcha onlogout .

Mpu BbIBOpE perrMma CHATUSA 3aaBOK "CHATUE 3aABOK, NOAAHHbIX JOTMHOM, KOTOPbIN HaNpaBuA AaHHbIV 3aMpoC Ha CHSA-
Te" (mode=7 (BY_LOGIN)), HegonycTumo 3anosHeHne nonei instrument id Mmarket id.

MNocne 06paboTKM 3anpoca TOproBas cUCTEMa NOATBEPAMT CHATUE KaXKAOW 3asABKU OTAE/NbHbIM COObLEeHMEM
CancelReport un 3aTem BbiwneT ot4yeT MassCancelReport.
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Tabnnua 26. dopmat coobuweHna MassCancel: msgid=103, pasmep=63

Cme- Mone Twun OnucaHue
LweHue
[frame] frame CeCccMOHHbIM 3aronoBoK
0 [user_header] user_header CTaHAapTHbIN 3aro/I0BOK
20 instrument instrument KomnoHeHT naeHtTndmnKauum ToproBoro MHCTPY-
MeHTa
26 mode intl

PexXnm CHATUA MHOXeCTBa 3aABOK. 3Ha4YeHuA:

e 7 (BY_LOGIN): cHATWe 3aABOK, NOAAHHbIX /10-
rMHOM, KOTOPbII HanpaBua AaHHbIM 3anNpoc Ha
CHATHE;

e 23 (BY_INSTR_LOGIN): cHATUE BCEX 3asBOK NO
YKa3aHHOMY MHCTPYMEHTY, MOAAHHbIX JI0TU-
HOM, KOTOpPbIV HaNPaBWA AaHHbIN 3aMpoc Ha
CHATHE;

e 39 (BY_INSTR_ACCOUNT): cHATWE BCEX 3aABOK
MO YKa3aHHbIM MHCTPYMEHTY U TOProBO-KAU-
PUHTOBOMY CHETY;

e 55 (BY_INSTR_CLIENT): cHATMe BCexX 3aABOK No
YKa3aHHbIM MHCTPYMEHTY U KJMEHTCKOMY KO-
ay

27 account account KOMMNOHEHT nAeHTUGMKaLMM yHaCTHNKA TOProB.,
TOProBO-KJAMPUHIOBOIO CYETA U KNNMEHTCKOrO Koaa

4.2.1.4. ABTOMaTHUUYECKOe CHATUE 3aABOK

HECBEAeHHbIe OCTATKN 33aABKU MOTyT 6bITb aBTOMATUUYECKM CHATbI npuv 3aBepweHnn cecCMn nan paspbiBe coegumHe-
HUA C JIOTMHOM, KOTOpbIM 6blfa NofaHa 3Ta 3asaBKa. 1A 3Toro npu nogaye 3anaBku B coobuweHnn AddOrder B none
auto_cancel HEO6XOLI,MMO YCTaHOBUTb NMPU3HAK AUTO_CANCEL. [Mocne aBTOMaTUYECKOrO CHATUA 3aABKMU K/IMEHTY 6yp.eT
OTnpaB/aEH OTYET (KOTOprﬁ OH CMOXeT NoNY4YNTb NOoC/1e BOCCTAHOB/IEHNA COE,D,VIHGHMH) CanceIReport C YKasaHunem npu-
YUHblI reason=DISCONNECT.

MNocne BOCCTAaHOB/MEHUA COEAMHEHUA KAMEHT Noayuut otyeT MassCancelReport ¢ KAMEHTCKUM MAEHTUOUKATOPOM
clorder id, HauMHaloWwmmca c npedpuKkca onlogout .

4.2.1.5. OTKNOHEeHUe aapeCcHOM 3aABKU KOHTPAreHToOMm

KOHTpareHT MMeeT BO3MOKHOCTb OTKJIOHUTb agpecHyto 3asaBKy. Jaa 3Toro HeobxoAMMO OTNPAaBUTL B LU/KO3 TOProBoOW
cUcTembl 3anMpoc CounterDecline, B KOTOPOM [O/KHbI ObITb 3aN0NHEHbI MONA: KAWEHTCKUI MAEHTUPUKATOP 3asBKM
clorder id, naeHTMdMKaTOp OTNPaBUTENA 3 PECHON 3aABKU initiator party, MAEHTUPMKATOP NosydaTens agpec-
HOW 33ABKMN ctrparty W KOA 414 CBEAEHWNA aAPeCHOW 3aABKM match ref.

Mocne 06paboTKM 3anpoca Toprosas cucTema MO0 OTKIOHUT ero, oTNpaBuMB cooblueHne RejectReport, iMbo noaTeepanT
CHATUE 33sBKK, 0TNpaBmB coobuyeHne CounterDeclineReport.

Tabnnua 27. dopmat coobuweHna CounterDecline: msgid=105, pasmep=72

Cme- Mone Tvn OnucaHue
LeHne
[frame] frame CeCcCcMOHHbIM 3aron0BOK
0 [user_header] user_header CTaHAapTHbIM 3arosI0BOK
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Cme- Mone Tun OnucaHue
weHue
20 instrument instrument KomnoHeHT naeHTndmKauum ToproBoro MHCTPY-
MeHTa
26 dir intl

HanpaBneHue 3aaBKW. 3HaYeHUA:
e 1 (Buy): nokynka;
e 2 (Sell): npogarka

27 type s Tun 3aaBKK. 3Ha4yeHue: 103 (NEGOTIATED): agpec-
Has

28 parties otccodes KOMMNOHEHT naeHTUPMKaLm CTOPOH afpecHom 3a-
ABKM

60 order_id int8 NaeHTUdUKaTop 3as8BKKU, MPUCBOEHHbIN TOProBoi
cuctemon

68 match_ref intd NaeHTudUKaTop ANs coBeplleHUa agpecHon caen-
KM

4.2.1.6. OrpaHM4YeHUe 4acToTbl OTNPABKMU 3aNpocCcoB

B cucteme AeﬁCTByeT OrpaHWYyeHme YacToTbl 3aMpPOCOB, OTNPaBAAEMbIX KIMeHToM. OrpaHu4eHne NnpumeHAeTCcA B 4,Ba 3Ta-
na:

1. MNpw fOCTUNKEHMM NEPBOTrO MOPOrOBOr0 3HAYEHMA CUCTEMA OTK/IOHAET 3anpoChl MPUKAALHONO YPOBHA M OTNpaBAseT
oT4yeT 06 OTKNIOHEHMM 3aMPOCOB C NPUYNHON "TpeBbIWEH IMMUT coobLLeHMIA".
2. Tpuv JOCTUNKEHWN BTOPOrO NOPOroBOro 3Ha4eHUA CUCTEMA NPUHYAUTENbHO 3aBEpLIAET CECCUIO.

4.2.2. OTyeTbl TOProBoO CUCTEMDbI

4.2.2.1. OT4eT 0 NOCTAHOBKE 3asiBKM U YCNELWHOW MapLIpyTU3aLmm

Mpwv ycnewHom NPUHATMM 3aABKU TOProBOM CUCTEMOM KAMEHT NoAyuYnUT otyeT AddReport. OTYET COAEPIKUT BCE NapameT-
pbl U3 KAMeHTCcKoro 3anpoca AddOrder (B Tom uncne, MAEHTUPMKATOPbI KOHTPAreHTOB initiator party M ctrparty
W Kop match ref AN afpPECHOW 33aABKM), a TaKKe UAEHTUUKATOP KAMEHTCKOM 3aABKU order id, NPUCBOEHHbIN TOp-
roBOM CUCTEMOW M YHUKANbHbIN B TEYEHWUE TOPrOBOW CECCUU.

Mocne NocTaHOBKM 3asiBKU B MyJibl IMKBUAHOCTU CUCTEMA OXKUAAET OTK/IMKA OT NMy/10B. B c/iyyae ycnewHon maplipytusa-
UMM KNneHTy ByaeT oTnpas/ieH otyeT AddReport, COAEPKaLLMA NapaMeTpPbl MapLpPYyTU3MPOBaHHOIO o6bema U NaeHTU-
duKaTop nyna NMKBMAHOCTU market id. ECAM Nyn OTKNOHMT MapLIPYTM3aLMIO, TO KIMEHT NOAYYUT OTHET 06 OTKNOHEHUM
RejectReport.

Tabnnua 28. dopmat coobuweHns AddReport: msgid=212, pasmep=260

Cme- Mone 2 OnwucaHune
eHue
[frame] frame CeCcCcMOHHbIM 3aronoBoK
0 [gate_header] gate_header CTaHAapTHbIM 3aroNI0BOK
46 instrument instrument KOMMNOHEHT naeHTUdUKaum TOproBoro MHCTpy-
MEeHTa
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Cme-
LeHune

Mone

Tvn

OnucaHue

52

dir

intl

HanpasneHue 3aaBKNU. 3HaYeHMUA:
¢ 1 (Buy): noKkynKa;
e 2 (Sell): npoaaxka

53

type

intl

Tun 3aABKW. 3HayeHuA:

1 (MARKET): pblHOYHas;

2 (LIMIT): numunTHas;

e 103 (NEGOTIATED): agpecHas;

104 (OUT_OF_BOOK): B nyne gononHuTeb-
HOM NMKBUOHOCTU

54

time_in_force

intl

Bpems aelncTeus 3aAaBKNU. 3HAYEHUSA:

¢ 0 (Day): akTMBHasA 40 KOHLLA TOProBoro AHs;

* 2 (00): ayKUMOH OTKPbLITUS;

e 3(lI0C): 10C;

e 4 (FOK): FOK;

¢ 7 (OC): ucnonHeHWe No LeHe ayKLMoHa 3a-
KpbITUS;

® 100 (XH): akTMBHaA 40 KOHUA pacLIMPEHHOM
TOProBow ceccuu

55

passive_only

intl

3ape3epBrpoBaHHOE none. 3anoNHAETCA HYEBbIM
6aToMm.

56

auto_cancel

intl

PeXXrMm aBTOMaTUYECKOro CHATMA 3aABKN NpU 3a-
BepLwieHnn ceccmm/paspblee coeguHeHuna. 3Have-
HUA:

¢ 0 (OFF): He cHMUMaTb 3asABKY aBTOMaTUYECKY;

e 1 (AUTO_CANCEL): cHUmaTb 3anaBKy aBTOMaTK-
yecku

57

order_segment

intl

NaeHTMdUKaTOp rpynnbl KAMEHTCKUX KOAOB, KOTO-
poi agpecoBaHa faHHasA 3aaBKa

58

routing_instruction

int2

ANropuTM MapLIPyTU3aLMM OCTaTKa 3aABKM

60

routing_dest

int2

NaeHTndukatop nyna nMkengHoctu. lonyctumoe
3HaYeHue - 1001

62

amount

int4

O6bem 3asBKM B 10Tax

66

amount_extra

intd

0O6BbeM BUAMMOM YaCTU 3aBKU

70

price

dec8

LeHa. [lna peno yKasbiBaeTcAa ro0B8aa 4OXO4HOCTb
B NpoueHTax

78

price_extra

dec8

LleHa caenkun. 3anonHAeTca TONbKO Ana peno

29




CneunduKaLmsa npoToKona

Cme-
LeHune

Mone

Tvn

OnucaHue

86

flags

int8

MapameTpsbl, 3aBUCALLMNE OT PbIHKA. 3HAaYeHUA:

e 0x1 (eUserLastRec): nocneaHee coobuieHne
TPaH3aKLMKU: NOCNEAHUIN OTYET O CAEe/NKaX, 3a-
K/IIOUYEHHbIX B PaMKax O4HOW TpaH3aKLuu;

* 0x2 (eMMObligations): npM3HakK ncnonHeHus
MapKeT-MelKepom BHyTpeHHel 6upun cBonx
0693aTenbCTB, NPUCBAMBAETCA BUAVMbIM /U-
MUTHbIM 3aiBKaMm;

¢ 0x4 (eNoMMTrade): npu3HaK 3aABKK map-
KeT-menKepa BHyTpeHHeln 6UpxKK, KoTopas He
[AO/I3KHA CBOAUTLCA C 3aABKOM A4pyroro map-
KeT-menKepa;

¢ 0x8 (ePresettlement): caenka npeanocTasky;

e 0x10 (eExternalActivity): onepauus 6bina co-
BeplueHa Yepes nHTepdencobl Nyna NMKBUAHO-
cTu;

¢ 0x20 (eDelivery): coenka noctaBku;

* 0x40 (eDeliverySwapGood): nepeHoc aobpo-
COBECTHOTO Y4YaCTHMKA B XOA4,€ NOCTABKY;

¢ 0x80 (eDeliverySwapBad): nepeHoc Hego6po-
COBECTHOrO Y4aCTHMKA B XOA4€ NOCTaBKW;

® 0x100 (eDeliveryDonorTrade): nocTaBo4HbIN
nepeHoC y4acTHMKA C NpUBAEYEHNEM OOHOPA;

® 0x200 (eNoSystem): NnpM3HaK agpecHol caen-
Ku;

® 0x2000 (elgnoreDynamicLimits): npusHak wur-
HOPMPOBaHMA AUHAMMYECKMX TMMUTOB MO 3a-
ABKe;

* 0x100000 (eClientPartialExecute): yacTnuHoe
NCMOJIHEHME B aAPECHOM PEXMME, MHULUUPO-
BaHHOE KNNEHTOM;

® 0x200000 (eHaltPeriodOrder): np13HaK BblI-
CTaBNIEHMSA 3as1BKM BO BPeMSA NPUOCTaHOBKM
TOpros;

® 0x400000 (eOverTheCounter): npusHaK 3aaBKU
WU CAENKM C BHEOUPIKEBBIM MHCTPYMEHTOM;

® 0x800000 (eRFQ): npu3HaK pexxmnma 3anpoca
KOTUPOBKM

94

date_expire

timed

[laTa n BpemAa aBTOMATUYECKOro CHATUA 3aABKMU

98

time_valid

time8n

MocnenHwii CPoOK, Koraa 3asBKa Moria bbiTb NPUHSA-
Ta TOProBOW CUCTEMOA

106

account

account

KOMNOHEHT aeHTUGUKALMM KANEHTa, NoAaBLIEro
3aABKYy

142

parties

otccodes

KomnoHeHT naeHTuduKauum CTOPOH aapecHol 3a-
ABKM

174

order_id

int8

NaeHTUdUKaTop 3asaBKKU, MPUCBOEHHbIN TOProBoi
cuctemon

30




CneunduKaLmsa npoToKona

Cme- Mone Tun OnucaHue
weHue
182 orig_orderid int8 NaeHTMdUKATOpP 3a8BKM B NpeablayLunii TOprosbii
AeHb
190 exch_orderid ascii20 NaeHTUdUKaTop, NPMUCBOEHHbIN NYJ0M TNKBUAHO-
cTn
210 price_entry intl Homep LLeHOBOro ypoBHA NO OTHOLLEHMUIO K NlyyLle-

MY, Ha KOTOPbIl Monana 3asBKa. B Tekylein sepcun
cucTembl He obpabaTbiBaeTcs

211 padl asciil 3apesepBupoBaHHOE Nnosie. 3anoHAETCA Hy1IemM
212 comment char23+1 KANEeHTCKMIA KOMMEHTapUI K 3asiBKe

236 extra_ref asciil2 [ ononHUTeNbHbIN NAEHTUUKATOP 3aABKMU

248 extral ascii4 JononHutenbHoe TeKcToBoe nosne

252 prime_exchange int2

OCHOBHOM Ny AIMKBUAHOCTM U NYN JIMKBUAHOCTU
AN MapLupyTU3aumMm octatka. OnncaHue 3HaYeHnin
cm. B pasgene 3.6. 3HayeHuA:

e 0 (DEFAULT);

* 4000 (IMEX)

254 match_ref int4 NaoeHTuduKaTop ana cBeaeHns afpecHomn caenkm

258 orig_market int2 Myn NMKBUAHOCTU, YKa3aHHbIN KAMEHTOM Npu no-
Aade (onvcaHWe 3HaYeHU cm. B pasaene 3.6)

4.2.2.2. OtyeT 06 UCNONIHEHUM 3aABKMU

Mpy cBeAeHMM 3aABKU B CAE/IKY K/JAWEHT MOMYYMT OTYET Execution. OAMH OTYET MOKET coaep:KaTb MHPOPMaLMIO
06 OOHOM WAM HECKOJ/IbKUX CAENKAaX, COBEPLUEHHbIX B OAHOM My/ae NMKBMAHOCTU. Myn NIMKBMAHOCTU yKa3aH B nose
exec_market (onucaHue 3HaueHul cm. B pasgene 3.6).

Omuemsl 0 cOeslKax, cO8epPUWEHHbIX 8 NYAax AUKBUOHOCMU C UOEHMUGUKAMOPAamMu, OmauYHbIMU om 4000 u
1001, codepxcam 3HayeHus type=104 (OUT_OF_BOOK) u exec_market=4000.

MapameTpbl caenokK (YHUKanbHbIN MaeHTUUKATOp, LeHa M 06bem) cofeprKaTcs B KOMMNOHeHTe deals. KonnyecTtso 3a-
nuceli B KOMNOHeHTe deals (TO eCTb KONMYECTBO OTYUTLIBAEMbIX CAE/OK) YKa3aHo B none deals count. CoobuieHne
Execution MMeeT AMHaMMUYECKNI pa3mep, 3aBUCALLMIA OT KOIMYeCcTBa 3anuceit B rpynne deals (ocobeHHOCTM 06paboT-
KM TaKuMX cOobLLEeHNIt onucaHbl B pasaene 3.4).

Tabnuua 29. dopmart coobueHna Execution: msgid=207, pasmep AMHAMUYECKUIA

Cme- Mone Tun OnucaHue
weHue
[frame] frame CeCcCcMOHHbIM 3aronoBoK
0 [gate_header] gate_header CTaHAapTHbIM 3arosI0BOK
46 instrument instrument KomnoHeHT naeHTndmnKauum ToproBoro MHCTPY-
MeHTa
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CneunduKaLmsa npoToKona

Cme- Mone Tun OnucaHue
weHue
52 dir intl H .
anpas/ieHne 3aABKN. 3HaveHuA:
¢ 1 (Buy): noKkynKa;
e 2 (Sell): npoaaxka
>3 type int1 Tun 3aABKW. 3HayeHuA:
* 1 (MARKET): pblHOYHas;
e 2 (LIMIT): nmmnTHas;
e 103 (NEGOTIATED): agpecHas;
* 104 (OUT_OF_BOOK): B nyne aononHuTeNb-
HOM NMKBUOHOCTU
54 price dec8 LleHa 3aaBKu. [lna peno yKkasbiBaeTca rogosas ao-
XOAHOCTb B NPOLEHTAaXx
62 price_extra dec8 3anpawmnsaemas LeHa. lna peno moxeT bbITb yKa-

3dHa UeHa caenkun
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CneunduKaLmsa npoToKona

Cme-
LeHune

Mone

Tvn

OnucaHue

70

flags

int8

MapameTpsbl, 3aBUCALLMNE OT PbIHKA. 3HAaYeHUA:

0x1 (eUserLastRec): nocneaHee coobuieHne
TPaH3aKLMKU: NOCNEAHUIN OTYET O CAEe/NKaX, 3a-
K/IIOUYEHHbIX B PaMKax O4HOW TpaH3aKLuu;

0x2 (eMMObligations): npM3Hak ncnonHeHus
MapKeT-MelKepom BHyTpeHHel 6upun cBonx
0693aTenbCTB, NPUCBAMBAETCA BUAVMbIM /U-
MUTHbIM 3aiBKaMm;

0x4 (eNoMMTrade): npusHak 3aaBKK map-
KeT-menKepa BHyTpeHHeln 6UpxKK, KoTopas He
[AO/I3KHA CBOAUTLCA C 3aABKOM A4pyroro map-
KeT-menKepa;

0x8 (ePresettlement): caenka npeanocTaBky;
0x10 (eExternalActivity): onepauwms 6bina co-
BeplueHa Yepes nHTepdencobl Nyna NMKBUAHO-
cTu;

0x20 (eDelivery): caenka noctaBky;

0x40 (eDeliverySwapGood): nepeHoc aobpo-
COBECTHOTO Y4YaCTHMKA B XOA4,€ NOCTABKY;

0x80 (eDeliverySwapBad): nepeHoc Heao6po-
COBECTHOrO Y4aCTHMKA B XOA4€ NOCTaBKW;
0x100 (eDeliveryDonorTrade): nocTaBoYHbIN
nepeHoC y4acTHMKA C NpUBAEYEHNEM OOHOPA;
0x200 (eNoSystem): Nnpu3HaK aapecHol caen-
Ku;

0x2000 (elgnoreDynamicLimits): npu3Hak ur-
HOPMPOBaHMA AUHAMMYECKMX TMMUTOB MO 3a-
ABKe;

0x100000 (eClientPartialExecute): yacTnuHoe
NCMOJIHEHME B aAPECHOM PEXMME, MHULUUPO-
BaHHOE KNNEHTOM;

0x200000 (eHaltPeriodOrder): npM3HaK BblI-
CTaBNIEHMSA 3as1BKM BO BPeMSA NPUOCTaHOBKM
TOpros;

0x400000 (eOverTheCounter): npu3HaK 3as8BKM
WU CAENKM C BHEOUPIKEBBIM MHCTPYMEHTOM;
0x800000 (eRFQ): npu3HaK pexxmnma 3anpoca
KOTUPOBKM

78

exec_market

int2

Myn AMKBUAHOCTU, B KOTOPOM COBEPLLEHbI CAENKN
(onucaHune 3HaYeHU cm. B pasaene 3.6)

80

account

account

KoMMNOHEeHT naeHTMdMKaumMm KAMeHTa, NnogasLuero

3aABKY

116

parties

otccodes

KOMMNOHEHT naeHTUPMKaLMM CTOPOH aapecHoi 3a-
ABKM

148

order_id

int8

NaeHTudUKaTop 3as8BKM, NPUCBOEHHbIM TOProBomn
cucTemon
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CneunduKaLmsa npoToKona

Cme- Mone Tun OnucaHue

LeHue

156 exch_orderid ascii20 NaeHTUdUKaTop, NPUCBOEHHbIN NYIOM TNKBUAHO-
cTm

176 amount_rest int4 AKTMBHbII OCTaTOK 3aABKM B 1OTax

180 deals_offset int2 CmelleHWe nepBoi 3anNucK rpynnbl deals OTHOCK-
TeNbHO HaYana AaHHOro nons

182 deals_count int2 Koanyectso 3anucei rpynnbl deals

> deals deal KOMMOHEHT, onucbIBatoWmi CAeNKn

4.2.2.3. OTyeT 0 CHATUMU 3aABKMU

Mpu ycnewHom CHATUM 33ABKM KMEHT NOY4UT OTHET O CHATMM CancelReport. OTHET COAEPXMUT OCHOBHbIE MapameTpbl
3aABKK, nOEHTUOUKATOPDI 3aABKM B NoNAX order id M orig clorder id, a TaKKe NPUYMHY, MO KOTOPOW 3aABKa bbina

CHATa, B N0Jie cancel reason.

B HEKOTOPbIX CYYAAX Ny AMKBUAHOCTM MOXKET aBTOMATUYECKM CHUMATb YacTb 3aABKM (CM. TabinLy HUXKe).

Tabnnua 30. 3HaueHna nona cancel reason Npu aBTOMaTUYECKOM CHATUM HaCcTW 3afBKM

3HayeHue NonA cancel reason

Tun 3aaBKKU

CHMMaemas 4YacTb 3aABKMU

cancel reason=EXPIRED NOTRADES

Immediate Or
Cancel

HECBe,CI,eHHbIﬁ OCTaTOK 3aABKMU

cancel reason=EXPIRED CROSSTRADE

cancel reason=EXPIRED_ ORDERBOOK CROSS

Bce tmnbl

YacTb 3aABKM, paBHaA 06beMy BO3MOXKHOM
Kpocc-caenku. Mpu 3sTom ocTaBLUMiiCA 06bem
3aABKKM ByaeT UcnosiHeH B 06bIYMHOM peknme,
BK/IOYAA OCTasIbHble CAENKU Ha LLEHOBOM YPOBHe
KpOCC-CAENKMN.

HecBeaeHHbIN OCTaTOK 3aABKM, NPUBOAALLMIA K
nepecevyeHuIo BUANMbIX Pa3HOHaMNPaBAEeHHbIX
YPOBHel oyepean 3aaBoK

Tabnnua 31. Popmat coobuieHus CancelReport: msgid=214, pasmep=172

Cme- MNone Tun OnucaHune
LweHue
[frame] frame CeCcCMOHHbIN 3aroN0BOK
0 [gate_header] gate header CTaHAapTHbIN 3arosI0BOK
46 instrument instrument KOMMNOHEHT naeHTUdUKauum ToproBoro MHCTpy-
MeHTa
52 dir intl .
HanpaBneHue 3aaBKNU. 3HaYeHMUA:
e 1 (Buy): nokynka;
e 2 (Sell): npopaxka
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CneunduKaLmsa npoToKona

Cme- Mone Tun OnucaHue
weHue
>3 type int1 Tvn 3aaBKK. 3HaYeHuUA:
¢ 1 (MARKET): pbiHOYHas;
e 2 (LIMIT): numnuTtHOE;
¢ 103 (NEGOTIATED): agpecHas;
e 104 (OUT_OF_BOOK): B nyne AononHuTeNb-
HOW INKBUAHOCTH
54 amount int4 CHATbIN 06bem B 0Tax
58 amount_rest int4 AKTUBHbI OCTAaTOK NOCAE CHATUSA B JI0TaXx
62 price dec8 LleHa. [lna peno yKa3sblBaeTcA rog0BasA 4OXO4HOCTb
B NPOLEHTAX
70 price_extra dec8 3anpawmnBaemas ueHa. 1A peno moxeT bbiTb yKa-

3adHa UueHa COeNKkn
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CneunduKaLmsa npoToKona

Cme-
LeHune

Mone

Tvn

OnucaHue

78

flags

int8

MapameTpsbl, 3aBUCALLMNE OT PbIHKA. 3HAaYeHUA:

e 0x1 (eUserLastRec): nocneaHee coobuieHne

TPaH3aKuunu: I'IOCI'Ie,EI,HMI\/'I OTYeT O cAenkKax, 3a-

K/IIOUYEHHbIX B PaMKax O4HOW TpaH3aKLuu;
* 0x2 (eMMObligations): npM3HakK ncnonHeHus

MapKeT-MelKepom BHyTpeHHel 6upun cBonx

06ﬂ3aTe}1bCTB, npuceanBaeTca BsMaAMMbIM Nn-
MUTHbLIM 3aABKaM;

¢ 0x4 (eNoMMTrade): npu3HaK 3aABKK map-

KeT-menKepa BHyTpeHHeln 6UpxKK, KoTopas He

[AO0JIKHA CBOAMUTBLCSA C 3a8BKOWM ApYyroro map-
KeT-menKepa;
¢ 0x8 (ePresettlement): caenka npeanocTasky;
e 0x10 (eExternalActivity): onepauus 6bina co-

BeplueHa Yepes nHTepdencobl Nyna NMKBUAHO-

cTu;
¢ 0x20 (eDelivery): coenka noctaBku;
* 0x40 (eDeliverySwapGood): nepeHoc aobpo-

COBECTHOTO Y4YaCTHMKA B XOA4,€ NOCTABKY;

¢ 0x80 (eDeliverySwapBad): nepeHoc Hego6po-
COBECTHOrO Y4aCTHMKA B XOA4€ NOCTaBKW;

® 0x100 (eDeliveryDonorTrade): nocTaBo4HbIN

nepeHoc yYacTHMKa C NPUBAEYEHNEM AOHOPA;
® 0x200 (eNoSystem): NnpM3HaK agpecHol caen-

Ku;
® 0x2000 (elgnoreDynamicLimits): npusHak wur-

HOpWpOBaHNA ANHAMUYECKUX TMMAUTOB NO 3a-

ABKe;
* 0x100000 (eClientPartialExecute): yacTnuHoe

MCMOJIHEHME B aJPECHOM PEXMUME, NHULUNPO-

BaHHOE KNNEHTOM;

® 0x200000 (eHaltPeriodOrder): np13HaK BblI-
CTaBNEHMSA 3aABKN BO BPEMSA NMPUOCTaHOBKM
TOpros;

® 0x400000 (eOverTheCounter): npusHaK 3aaBKU

W caenku c BHE6Mp)KEBbIM NMHCTPYMEHTOM;

® 0x800000 (eRFQ): npu3HaK pexxmnma 3anpoca
KOTUPOBKM

86

account

account

KOMMNOHEHT naeHTUdMKaLMM KAMeHTa, No4aBLIEro

3aRBKY

122

order_id

int8

NaeHTUdUKaTop 3aaBKKU, MPUCBOEHHbIN TOProBoM
cuctemonm

130

exch_orderid

ascii20

NaeHTMdUKaTOp, NPUCBOEHHbIN NYNOM IMKBUAHO-

cTn
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CneunduKaLmsa npoToKona

Cme- Mone Tvn OnucaHue
LeHune
150 cancel_reason int2

Koa, npuunHbl CHATUA. 3HaYeHUA:

* 0 (USER_CANCEL): cHATO no 3anpocy
CancelOrder KNINUEHTQ,

e 1 (USER_MASS_CANCEL): cHaTO no 3anpocy
MassCancelOrder K/IMEHTQ,

e 2 (BROKER_CANCEL): cHATO no 3anpocy
CancelOrder BpoKepa;

e 4 (BROKER_MASS_CANCEL): cHATO no 3anpocy
MassCancelOrder 6p0Kepa;

¢ 5 (DISCONNECT): cHATO BCheacTBue paspbiBa
coefnHeHus;

¢ 6 (EXPIRED): cHATO NO MCTEYEHUN BPEMEHMU
[eNCcTBMA 3aABKY;

e 3 (OPERATOR): cHATO onepaToOpOM TOProBoit
CUCTEMDI;

e 9 (EXPIRED_NOTRADES): cHATMe OcTaTKa 3asB-
Ku Immediate Or Cancel;

e 10 (EXPIRED_CROSSTRADE): cHATO BCieacTBme
BO3MOMHOM KpOCC-CAENKM;

e 11 (EXPIRED_ORDERBOOK_CROSS): cHATO
BCNeACTBME BUAMMOIO NepeceyeHuns ovepeam
3aABOK;

e 12 (CTRPARTY_DECLINE): cHsaTO no 3anpocy
CounterDecline KOHTpPAreHTa,

e 14 (FILLED): cBepeHMe agpecHOm CAeNKM;

e 15 (EXT_REJECTED): cHATO BCNeACTBME OTKa3a
B 06paboTKe B Nyne NIMKBUAHOCTY;

® 16 (EXT_EXPIRED): cHATO BCneacTBMe ucteve-
HWUA BPEMEHU AeUCTBUA 3aABKM B NyNe JINK-
BMAHOCTU

152 orig_clorder_id ascii20 OnNUNOHA/NbHbINA KNAMEHTCKUIA MAEHTUDUKATOP 3asB-
KM Ha CHATUE

4.2.2.4. OTyeT 0 CHATUM MHOXKECTBa 3aABOK

B oTBET Ha 3anpoc O CHATUM MHOXeCTBa 3aABOK MassCancel KAMeHT Noay4YnT oTyeT MassCancelReport. OTyer byget
CoAep»KaTb PesynbTaT CHATUA B NoJe cancel status.

Ecnu no 3anpocy MassCancel BblAn CHATbI 3aABKK (cancel status=1), oT4eT MassCancelReport byaeT npessapeH
OTAENbHbIMM OTYETAMU O CHATUM Kaxkaow 3asBku CancelReport. MopsAgoK CHATUA 3aABOK NpM 3anpoce MassCancel He
pernameHTMpPOBaH.

Tabnnua 32. Popmat coobuweHns MassCancelReport: msgid=206, pasamep=94

Cme- MNone Tun OnucaHune
LeHme
[frame] frame CeCcCMOHHbIN 3aroN0BOK
0 [gate_header] gate header CTaHOapTHbIM 3aros10BOK
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CneunduKaLmsa npoToKona

Cme- Mone Tun OnucaHue
weHue
46 instrument instrument KomnoHeHT naeHTndmKauum ToproBoro MHCTPY-
MeHTa
2 m intl
> ode t 3HayeHus:

e 7 (BY_LOGIN): cHaTWe 3aABOK, NOAAHHbIX J10-
TMHOM, KOTOPbI HanpaBuA AaHHbIM 3anNpoc Ha
CHATHE;

¢ 23 (BY_INSTR_LOGIN): cHATUE BCEX 3asBOK NO
YKa3aHHOMY MHCTPYMEHTY, NOAAHHbIX JI0TU-
HOM, KOTOpPbI HanpPaBWA AaHHbIN 3aNpoc Ha
CHATHE;

e 39 (BY_INSTR_ACCOUNT): cHATWe BCEX 3aABOK
MO YKa3aHHbIM MHCTPYMEHTY U TOProBO-KAU-
PUHTOBOMY CYETY;

e 55 (BY_INSTR_CLIENT): cHATMe BCeX 3aABOK NO
YKa3aHHbIM MHCTPYMEHTY U KJMEHTCKOMY KO-

ay

53 account account KOMMOHEHT naeHTUPMKaLMM y4aCTHNKA TOProB.,
TOProBO-K/JAMPUHIOBOIO CYETA M KNMEHTCKOrO KOAa

89 cancel_reason int2

- 3ape3epBMpPOBaHHOE Nose. 3aN0NHAETCA HYNEM.
91 num_orders int2 Konnyectso 3as8BOK, CHATbIX MO AaHHOMY 3anpocy
93 cancel_status intl

Pe3ynbTaT MacCcoBOro CHATUSA. 3HaYeHuA:

¢ 0 (NOTHING_TO_CANCEL): He HaligeHO 3a-
ABOK /11 MacCOBOrO CHATUS;

e 1 (CANCELED_OK): cHATa xoTa bbl 04Ha 3aAB-
Ka;

e 2 (CANCEL_FAILED): cTaTyc xoTa 6bl ogHOM 3a-
ABKM M3 YMCNA CHUMAEMbIX He MOXKeT BbITb
onpegenex

4.2.2.5. OtyeT 06 OTKNOHEHUM KIMEHTCKOro 3anpoca

ToproBas cuCTEMA OTKNOHUT KAMEHTCKMIA 3aMpoc coobLieHNeM RejectReport B CAEAYHOLWMX CAYYanX:

e K/AMEHTCKUIA 3anpoc He COOTBETCTBYET NpaBam LOCTyNa JI0rMHa.

¢ KAMEHTCKUIA 3aNpoC COAEPHKUT HEBEPHbIE 3HAYEHUA NONEN.

e KAMEHTCKWIA 3anpoc HeA4oCTyneH 4NA UCNoNHeHUA (Hanpyumep, BCieaCcTBUE OTCYTCTBMS TOPros).
B none reason yKasaH Kof, NMPUUYMHbI OTKJIOHEHWSA, NMOJIe message MOXKET COAEePKaTb PACLUIMPEHHOE ONMUCaHWe NPUYUHDI
OTK/IOHEHMWS UM NapameTpbl.

Tabnuua 33. dopmart coobueHna RejectReport: msgid=201, pasmep=91

Cme- Mone Tun OnucaHue
LeHne
[frame] frame CeCcCcMOHHbIM 3aron0BOoK
0 [gate_header] gate_header CTaHAapTHbIM 3aro/sI0BOK
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CneunduKaLmsa npoToKona

Cme- Mone Tun OnucaHue

weHue

46 market int2 Myn NMKBMAHOCTU, OTKNOHMBLUMNIN KNAMEHTCKYIO 3a-
ABKY (onucaHue 3Ha4YeHu cm. B pasgene 3.6)

48 reason int2 Koa, NpUYMHbI OTKIOHEHUA

50 message char32+1 MNMapameTpbl KOAa OTKIOHEHWNA UK TEKCTOBOE ONU-
CaHWe NPUYMHbI OTKNOHEHUA

83 extra_data0 int8

NpeHTUPUKATOP 3aABKK, YKa3aH NpU OTKAOHEHUM
3anpoca Ha cHaTue no order_id

4.2.2.6. OT4eT 0 BCTPEYHOM aApecHO 3aABKe

Mpu ycnewHoMm NPUHATUM aipecHO 3as8BKN TOProBoi CUCTEMOM, LW/IKO3 HanpPaBMT KOHTPAreHTy oT4eT CounterReport,
coaepKaLlmin napameTpbl KneHTcKkoro 3anpoca AddOrder, a Takke MAEeHTUPUKATOP KAUEHTCKOW 3aABKU order id, npwu-
CBOEHHbIN TOProBo CUCTEMOM U YHUKA/bHbIN B TEYEHWUE TOPrOBOM CECCUU.

Tabnuua 34. Popmat coobueHna CounterReport: msgid=203, paamep=122

Cme- Mone 2 OnucaHue
LeHune
[frame] frame CeCccMOHHbIM 3arono0BoK
0 [gate_header] gate_header CTaHAapTHbIM 3arosI0BOK
46 instrument instrument KOMMNOHEHT naeHTUdUKaunm TOproBoro MHCTpy-
MeHTa
52 dir intl .
HanpasneHue 3aABKW. 3HaYeHUA:
e 1 (Buy): nokynka;
e 2 (Sell): npogarxa
53 type intl Tun 3aaBKK. 3HavyeHue: 103 (NEGOTIATED): aapec-
HaA
54 amount int4 O6bem B 0Tax
58 price dec8 LleHa. [lna peno yKasbiBaeTcA rog,0B8aa OXO4HOCTb
B NPOLEHTAXx
66 price_extra dec8 [JononHutenbHas ueHa. 1A peno ykasbiBaeTca Le-

Ha CAeNIKM
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Cme- Mone Tvn OnucaHue
LeHune

74 flags int8 .
MapameTpbl, 3aBUCALLME OT PbIHKA. 3HAYEHUA:

e 0x1 (eUserLastRec): nocneaHee coobuieHne
TPaH3aKLMKU: NOCNEAHUIN OTYET O CAEe/NKaX, 3a-
K/IIOUYEHHbIX B PaMKax O4HOW TpaH3aKLuu;

* 0x2 (eMMObligations): npM3HakK ncnonHeHus
MapKeT-MelKepom BHyTpeHHel 6upun cBonx
0693aTenbCTB, NPUCBAMBAETCA BUAVMbIM /U-
MUTHbIM 3aiBKaMm;

¢ 0x4 (eNoMMTrade): npu3HaK 3aABKK map-
KeT-menKepa BHyTpeHHeln 6UpxKK, KoTopas He
[AO/I3KHA CBOAUTLCA C 3aABKOM A4pyroro map-
KeT-menKepa;

¢ 0x8 (ePresettlement): caenka npeanocTasky;

e 0x10 (eExternalActivity): onepauus 6bina co-
BeplueHa Yepes nHTepdencobl Nyna NMKBUAHO-
cTu;

¢ 0x20 (eDelivery): coenka noctaBku;

* 0x40 (eDeliverySwapGood): nepeHoc aobpo-
COBECTHOTO Y4YaCTHMKA B XOA4,€ NOCTABKY;

¢ 0x80 (eDeliverySwapBad): nepeHoc Hego6po-
COBECTHOrO Y4aCTHMKA B XOA4€ NOCTaBKW;

® 0x100 (eDeliveryDonorTrade): nocTaBo4HbIN
nepeHoC y4acTHMKA C NpUBAEYEHNEM OOHOPA;

® 0x200 (eNoSystem): NnpM3HaK agpecHol caen-
Ku;

® 0x2000 (elgnoreDynamicLimits): npusHak wur-
HOPMPOBaHMA AUHAMMYECKMX TMMUTOB MO 3a-
ABKe;

* 0x100000 (eClientPartialExecute): yacTnuHoe
NCMOJIHEHME B aAPECHOM PEXMME, MHULUUPO-
BaHHOE KNNEHTOM;

® 0x200000 (eHaltPeriodOrder): np13HaK BblI-
CTaBNIEHMSA 3as1BKM BO BPeMSA NPUOCTaHOBKM
TOpros;

® 0x400000 (eOverTheCounter): npusHaK 3aaBKU
WU CAENKM C BHEOUPIKEBBIM MHCTPYMEHTOM;

® 0x800000 (eRFQ): npu3HaK pexxmnma 3anpoca

KOTUPOBKM

82 parties otccodes KomnoHeHT naeHtTuomKaumm CTOPOH aapecHom 3a-
ABKM

114 order_id int8 NaeHTUdUKaTop 3aaBKKU, MPUCBOEHHbIN TOProBoM
cuctemonm

4.2.2.7. OtyeT 06 UCNONTHEHUU N CHATUU AAPECHON 3aABKMU

Mpn ycnewHom MCNONHEHUW UM CHATUM aapecHOM 3aaBKu no 3anpocam CancelOrder nnu CounterDecline Toprosas
cMCTeMa OTNPaBUT KOHTPareHTy otyeT CounterUpdateReport. OTYET COAEPKUT NMapameTpbl KAMEHTCKOro 3anpoca
AddOrder, naeHTudunKaTopbl 3aABKM B NONAX order id u clorder id, MAeHTUPMKATOPbI OTNPABUTENA U NONyYaTens
aApecHOW 3aABKM B NONAX initiator partyWctrparty.
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Tabnuua 35. Popmat coobuweHna CounterUpdateReport: msgid=209, paamep=123

Cme- Mone Twun OnucaHue
LeHne
[frame] frame CeCccMOHHbIM 3aronoBoK
0 [gate_header] gate_header CTaHAapTHbIN 3aro/I0BOK

46 instrument instrument KOMMNOHEHT naeHTUdUKauum TOproBoro MHCTpy-
MEHTA
52 dir intl .
HanpasneHwve 3aaBKUW. 3HaYeHuA:
e 1 (Buy): nokynka;
e 2 (Sell): npogarxa
>3 type int1 Tun 3aaBKK. 3HavyeHue: 103 (NEGOTIATED): agpec-
HaA
54 amount_rest int4 AKTUBHbI 06beMm B 10Tax
58 price dec8 LeHa. [lna peno yKasbiBaeTcA rog08aa 4OXO4HOCTb
B NPOLEHTAXx
66 price_extra dec8 JononHutenoHas ueHa. [lna peno moxeT 6biTb

YKa3aHa LeHa CAesku
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Cme-
LeHune

Mone

Tvn

OnucaHue

74

flags

int8

MapameTpsbl, 3aBUCALLMNE OT PbIHKA. 3HAaYeHUA:

0x1 (eUserLastRec): nocneaHee coobuieHne
TPaH3aKLMKU: NOCNEAHUIN OTYET O CAEe/NKaX, 3a-
K/IIOUYEHHbIX B PaMKax O4HOW TpaH3aKLuu;

0x2 (eMMObligations): npM3Hak ncnonHeHus
MapKeT-MelKepom BHyTpeHHel 6upun cBonx
0693aTenbCTB, NPUCBAMBAETCA BUAVMbIM /U-
MUTHbIM 3aiBKaMm;

0x4 (eNoMMTrade): npusHak 3aaBKK map-
KeT-menKepa BHyTpeHHeln 6UpxKK, KoTopas He
[AO/I3KHA CBOAUTLCA C 3aABKOM A4pyroro map-
KeT-menKepa;

0x8 (ePresettlement): caenka npeanocTaBky;
0x10 (eExternalActivity): onepauwms 6bina co-
BeplueHa Yepes nHTepdencobl Nyna NMKBUAHO-
cTu;

0x20 (eDelivery): caenka noctaBky;

0x40 (eDeliverySwapGood): nepeHoc aobpo-
COBECTHOTO Y4YaCTHMKA B XOA4,€ NOCTABKY;

0x80 (eDeliverySwapBad): nepeHoc Heao6po-
COBECTHOrO Y4aCTHMKA B XOA4€ NOCTaBKW;
0x100 (eDeliveryDonorTrade): nocTaBoYHbIN
nepeHoC y4acTHMKA C NpUBAEYEHNEM OOHOPA;
0x200 (eNoSystem): Nnpu3HaK aapecHol caen-
Ku;

0x2000 (elgnoreDynamicLimits): npu3Hak ur-
HOPMPOBaHMA AUHAMMYECKMX TMMUTOB MO 3a-
ABKe;

0x100000 (eClientPartialExecute): yacTnuHoe
NCMOJIHEHME B aAPECHOM PEXMME, MHULUUPO-
BaHHOE KNNEHTOM;

0x200000 (eHaltPeriodOrder): npM3HaK BblI-
CTaBNIEHMSA 3as1BKM BO BPeMSA NPUOCTaHOBKM
TOpros;

0x400000 (eOverTheCounter): npu3HaK 3as8BKM
WU CAENKM C BHEOUPIKEBBIM MHCTPYMEHTOM;
0x800000 (eRFQ): npu3HaK pexxmnma 3anpoca
KOTUPOBKM

82

parties

otccodes

KOMMNOHEHT naeHTUdMKaLMmM CTOPOH aapecHoi 3a-

ABKMU

114

order_id

int8

NaeHTUdUKaTop 3aaBKKU, MPUCBOEHHbIN TOProBoM
cuctemonm
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Cme- Mone Tvn OnucaHue
LeHune

122 reason intl
Koa npuunHbI CHATUA. 3HAYEHMA:

* 0 (USER_CANCEL): cHATO no 3anpocy
CancelOrder KNINUEHTQ,

e 12 (CTRPARTY_DECLINE): cHsaTO no 3anpocy
CounterDecline KOHTpPAreHTa,

e 14 (FILLED): cBepeHMe agpecHom caenkm

4.2.2.8. OtyeT 06 OTKNOHEHUN agpecHOM 3aABKHU

Mpn ycnewHoOM OTK/JOHEHWW afpecHOM 3asBKM TOProBas CUCTEMA OTMNPABMT KOHTPAreHTy oTyeT 06 OTKAOHEeHWUU
CounterDeclineReport. OTYET COAEPKUT MapameTpbl KaneHTckoro 3anpoca AddOrder, naeHTMdUKaTOpbl 3aaB-
KM B nonax order id M clorder id, uAaeHTUdUKATOpbl OTMpaBUTENA U NoayvaTensa afgpecHoW 3asaBKM B MOAAX
initiator partyW ctrparty.

Tabnnua 36. Popmat coobueHuns CounterDeclineReport: msgid=208, pasamep=94

Cme- MNone Tun OnucaHune
weHue
[frame] frame CeCcCMOHHbIN 3aroN0BOK
0 [gate_header] gate header CTaHAapTHbIN 3arosI0BOK
46 instrument instrument KOMMNOHEHT naeHTUdUKauum ToOproBoro MHCTpy-
MeHTa
52 dir intl

HanpaBneHue 3aaBKNU. 3HaYeHMUA:
¢ 1 (Buy): nokynka;
e 2 (Sell): npopaxka

>3 type int1 Tun 3aaBKK. 3HadeHue: 103 (NEGOTIATED): aapec-
HaA

54 parties otccodes KomnoHeHT naeHtTudmKaumm CTOPOH aapecHoMm 3a-
ABKM

86 order_id int8 NoeHTnduKaTop 3aABKM, NPUCBOEHHbIN TOPrOBOM
cuctemonm
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MpunoxxeHue A. Koabl ounb0oK

Tabnunua 37. Tabanua c onMcaHMem Kogos oWwnbokK

Koa OnucaHue
0 Ok
1 KopoTkue npogaku 3anpeLLeHsol.
5 MmeeTca He3anoNHEHHbIN Tar.
100 3ano/iHeH INWHWUIA TaT.
999 BHyTpeHHAA ownbKa.
1000 HeBepHbIA NOTUH.
1001 HeBepHbI MHCTPYMEHT.
1002 HesepHbiii client_id.
1003 HesepHbii napametp member_id.
1004 HeBepHbIli napameTp account.
1005 HeBepHasa KAMeHTCKadA rpynna.
1006 HeBepHbIl Ny IMKBUAHOCTY.
1007 UHCTPYMEHT He TopryeTca.
1008 HeBepHble napameTpbl MapLpyTU3aLUK.
1100 HeBepHoe HanpaBneHue 3aABKU.
1101 HeBepHas ueHa.
1102 HeBepHbIli napameTp price_extra.
1103 HeBepHbIli 06bEM.
1104 HesepHbIli napameTp amount_extra.
1105 HeBepHbIli TMN 3aABKW.
1106 HesepHblli napameTp time_in_force.
1107 HeBepHbIli napameTp passive_only.
1108 HesepHbIli napameTp auto_cancel.
1109 HesepHbili napametp flags.
1110 HeBepHbIli napameTp mode.
1111 HesepHbili napametp clorder_id.
1112 HesepHbIli napameTp orig_clorder_id.
1113 HeBepHbIli napameTp prime_exchange.
1114 HesepHbIli napameTp date_expire.
1115 HeBepHblii napameTp comment.
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Koa OnucaHue
1116 HesepHbili napametp level.
1117 HesepHbili napameTp trade_mode.
1200 HeBepHbIlA cermeHT.
1201 HesepHbili napameTp extral.
1202 HesepHbili OTC Kog, UHMLMATOpPa aApecHOM 3aABKU.
1203 HesepHbiit OTC Kog, KOHTpAreHTa a4pecHom 3as8BKU.
1204 HeBepHbIl TUM 3aABKM ANA MHCTPYMEHTA.
1205 HeBepHbIl TN 3aABKKU ANA NyNa TMKBUAHOCTU.
1206 HeBepHbIli TUN 33aABKM A4/1A YKa3aHHOIO KAMEeHTa.
1207 HeBepHasda ueHa gnA TMNa 3aABKU.
1208 HeBepHbIli 4ONONHUTENbHBIM 06BEM O1A TUNA 3aABKM.
1209 HesepHbili napameTp time_in_force gns Tmna 3anaBku.
1210 HesepHbili napametp flags gns Tuna 3anasku.
1211 HeBepHbIli HCTPYMEHT ANA peXXMMa NepecTaHOBKM 3asBKM.
1212 HesepHbili napameTp member_id ansa peknma nepecTtaHOBKU 3asiBKU.
1213 HeBepHbili napameTp client_id gna pexxnma nepectaHOBKM 3aABKMU.
1214 HeBepHbIli napameTp account A9 peXknma nepecTaHOBKM 3asBKMU.
1215 HeBepHO yKa3aHbl NapamMeTpbl OTK/IOHAEMO BCTPEYHOM afpeCcHOM 3aABKU.
1216 HeBepHble napameTpbl KOMaHAbI MepecTaHOBKU 3aABKN.
1217 HesepHbIli napametp time_in_force gna MHCTpymeHTa.
1218 HeBepHbIli pexnm nepectaHOBKK 3aABKM A4 NOTUHA.
1219 HesepHbili napametp flags gns HCTpymeHTa.
1300 3anonHeHbl ob6a napametpa orig_clorder_id v order_id.
1301 MNosTopeHue clorder_id ana norvHa.
1302 LleHa BHE IMMUTOB NO UHCTPYMEHTY.
1303 HepoCTynHbIM ANA KNMEHTA TN 33ABKMU.
1304 HepocTynHbin ana nyna NIMKBUAHOCTU TUMN 3aABKMN.
1305 HepocTynHbii gna maplupyTmM3aumm octaTka No YKasaHHOMY MHCTPYMEHTY Ny IMKBUAHOCTHU.
1306 YKasaHHbIM Ny IMKBUAHOCTU HEAOCTYNEH A5 K/NEHTa.
1307 YKas3aHHbIA TUN 3aABKU HEAOCTYNEH AN YKa3aHHOro MHCTPYMEHTa.
1308 JIOrMH He MmeeT NpaBa CHMMaATb 3aABKKU yYKa3aHHoro TKC.
1309 JlornH He MmeeT Npasa NnepeasuraTb 3aaBKM yKasaHHoro TKC.
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Koa OnucaHue

1310 JIOrMH He MeeT NpaBa OTK/IOHATb AAHHYIO 3aABKY.

1311 K yKasaHHOW 3asaBKe NpUMeHATCA KomaHaa Replace.

1312 3anBKa, KoTopas bblia oTnpasneHa A0 cb6os B TOProBoi CUCTEMbI, @ MOAYYEHA YKe NOCNE BOCCTAHOBNEHUA
cUCTEMBI.

1313 HepocTynHbI gna NMMUTUPOBAHUA MHCTPYMEHT.

1314 JIorMH He MMeeT NpaBa UCMNO/1b30BaTb AAaHHOE 3HaYeHue napameTpa mode.

1315 YYacTHWUKY K/IMPUHTA BbICTABEH 3aMpeT Ha OTNPABKY 3aABOK B AAHHbIW NyA IMKBUAHOCTW.

1316 YYacTHUKY TOProB BbICTaB/EH 3aNpeT Ha OTMNPaBKY 3aABOK B AAHHbIW Ny IMKBUAHOCTM.

1317 BbicTaBneH 3anpeT Ha OTNPaBKy 3aABOK C AAaHHOrO IOrMHa.

1318 KnneHTy BbICTaB/IeH 3anpeT Ha OTMPaBKY 3aABOK C AAaHHOrO IOrMHa.

1319 TKC BbICTaB/ieH 3anpeT Ha OTNPaBKY 3aABOK C AAaHHOrO IOTMHa.

1400 MHCTPYMEHT He AOCTyNeH ANa MapKeT-Menkepa.

1401 HeT npas ToprosBatb AaHHbIM MHCTPYMEHTOM.

1402 HeT npaB Ha yKa3aHuMe onuun He CBOAMUTb C MAapPKET-MENKEPOM.

1403 Y KnueHTa HeT Npas ToprosaTtb ¢ gaHHoro TKC.

1404 Myn NMKBMAHOCTM He AO0CTYNEeH AN AaHHOro MapLlpyTmMsaTtopa.

1405 HeT npas ToprosaTb AaHHOM KaTeropneit UHCTPYMEHTOB.

1500 YKasaHbl pa3Hble naeHTuduKaTopsl te_id.

1501 YKas3aH HeBepHbI naeHTUdMKaTop te_id.

1502 3anpoc nony4yeH Bo Bpemsa 0B6HOB/IEHWA MapamMeTPOB OrpaHMYeHHOro obecneyeHus.

1700 Y noruHa HeT nNpaBs ANA UCNOb30BaHUA OrpaHUUYeHHoro obecneyeHus.

1701 Y KAneHTa HeT NpaB ANA UCMO0Ab30BaHMA OfPaHNYeHHOro obecneyeHus.

1702 Y KNMEHTCKOW rpynnbl HET NpaB A/1A UCNO/Ib30BaHUA OrPaHUYEHHOro obecneyeHus.

1703 Y TKC HeT npaB 4214 UCNo/b30BaHWUS OrpaHMYEHHOro obecneyeHus.

1704 Y rnasHoro TKC HeT npaB A4/1a UCMONb30BaHMA OrpaHNYeHHoro obecneyeHus.

1710 HeBepHble NnapameTpbl orpaHUYeHHOro obecneyeHma Ana KAneHTa.

1711 HeBepHble napameTpbl OrpaHUYeHHOro obecneyeHuns aaa rpynnbl KAUEHTOB.

1712 HeBepHble napameTpbl orpaHuyYeHHoro obecneveHma ana TKC.

1713 HeBepHble napameTpbl orpaHMyeHHoro obecneyeHuns gna rnasHoro TKC.

1714 KomaHaa M3meHeHMA NapameTpoB orpaHMYeHHoro obecnevyeHns 4nA KNMeHTa NoayYeHa BO BpemMs BbINon-
HeHUA NpeablayLlein KomaHabl.

1715 KomaHaa n3smeHeHua NapameTpoB OrpaHMYEeHHOro obecneyeHuns ana KNMEHTCKOW rpynmnbl Noay4yeHa BO

BPEMSA BbIMOJIHEHWA NpeablayLLet KOMaHAbI.
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Koa OnucaHue

1716 KomaHaa nsmeHeHus napameTpoB orpaHMyYeHHoro obecneveHusa ana TKC nonyyeHa BO Bpems BbIMNoHe-
HUA NpeablayLLei KOMaHabl.

1717 KomaHza nsameHeHua napameTpoB orpaHMyYeHHoro obecneyeHmsa ana rnasHoro TKC nosyyeHa Bo Bpems
BbINONHEHWA NpeablayLLeit KomaHabl.

1720 HeBepHbIi AMMUT ANs OrpaHMYeHHOro obecneyeHus.

1721 HeBepHbIi IMMUT NO UHCTPYMEHTY AN1A OrpaHUYeHHoro obecneyeHus.

1722 HeBepHbIi AMMUT MO 3aABKe A1 OrpaHUMYeHHoro obecneyeHus.

1723 HeBepHbIi 4ONOAHUTENbHbIN TUMUT A1A OrpaHUYeHHoro obecnedyeHums.

1750 He BbINONHAETCA IMMUT ANA OFPaHUYEHHOTO obecneyeHns Ha YPOBHE KAWEHTa.

1751 He BbINONHAETCA IMMUT NO MHCTPYMEHTY A1 OrpaHUYEHHOro obecrneyeHns Ha YPOBHE K/IMEHTa.

1752 He BbINONHAETCA IMMUT MO 3aABKE A1 OFPaHMYEHHOr0 obecrneyeHns Ha YPOBHE KAMEHTA.

1753 He BbINONHAETCA LONONAHUTENBHBIV IMMUT ANS OFPAHUYEHHOTO 0becneyYeHmns Ha YPOBHE KAMEHTA.

1754 He BbINONHAETCA IMMUT A5 OrPaHUYEHHOro obecrneyeHnsa Ha YPOBHE KANEHTCKOM rpynnbl.

1755 He BbINONHAETCA IMMUT NO MHCTPYMEHTY A5 OFPaHUYEHHOro obecneyeHns Ha YPOBHE KAUEHTCKOM rpyn-
nbl.

1756 He BbINONHAETCA AMMMUT NO 3aABKe AN5 OFPAHUYEHHOTO obecneyeHuns Ha YPOBHE KAMEHTCKOM rpynnbl.

1757 He BbINONHAETCA A0MNONHUTENbHbIN IMMUT 1A OFPaHUYEHHOro obecneyeHns Ha ypoBHE KJMEHTCKOM rpyn-
nol.

1758 He BbINONHAETCA IMMUT AN5 OrpaHMYEHHOro obecneyeHuns Ha ypoBHe TKC.

1759 He BbINONHAETCA IMMUT NO MHCTPYMEHTY ANA OrpaHnYeHHoro obecneyeHnsa Ha yposHe TKC.

1760 He BbINONHAETCA IMMUT NO 3aABKe A1 OrpaHMYeHHOro obecneyeHuns Ha ypoBHe TKC.

1761 He BbINoNHAETCA AOMNONHUTENbHbIA NMMUT ANA OrpaHUYeHHoro obecnedyeHuns Ha yposHe TKC.

1762 He BbINONHAETCA IMMUT 15 OFPaHMYEHHOro obecrneyeHuns Ha ypoBHe rnaBHoro TKC.

1763 He BbINONHAETCA IMMUT NO MHCTPYMEHTY /1A OorpaHuYeHHoro obecneyeHns Ha yposHe rnasHoro TKC.

1764 He BbINONHAETCA IMMUT MO 3aABKE A1 OrpaHMYEHHOro obecrneyeHuns Ha ypoBHe rnasHoro TKC.

1765 He BbINONHAETCA AO0NONHUTENbHbIA NMMUT 1A OrpaHUMYEeHHOro obecneyeHns Ha ypoBHe rnasHoro TKC.

1766 Y KMeHTa UMetoTcA aKTUBHbIE 3aABKM OrpaHMYEHHOro obecneyeHus.

1767 Y KNIMEHTCKOWM rpynnbl UMEITCA aKTUBHbIE 3asiBKM OrpaHUYeHHoro obecneyeHus.

1768 Y TKC nmetoTcs akTUBHbIe 3asiBKM OrpaHuYeHHoro obecnevyeHus.

1769 Y rnasHoro TKC nmetoTca akTUBHbIE 3afiBKM OrpaHUYeHHOro obecneyeHums.

1770 ®yHKLMOHAN orpaHMYeHHOro obecneyeHns NPMOCTAHOBNEH HA YPOBHE K/MEHTA.

1771 ®PyHKLMOHaAN orpaHM4eHHoro obecnevyeHna NPMOCTAHOBAEH HA YPOBHE rPynMbl KJIMEHTOB.

1772 dyHKUMOHAN orpaHMYeHHOro obecneyeHns NPUOCTaHOBAEH Ha ypoBHe TKC.

1773 dyHKLMOHaN orpaHMYeHHoro obecneyeHns NPMOCTaHOBNAEH Ha YPOBHe rnasHoro TKC.
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Koa OnucaHue

1780 YKasaH HeBepHbI Ny IMKBUAHOCTU A/1A OrpaHuYeHHoro obecneyeHums.

1800 YKa3aH HeBEepPHbIN TUMN A4OXO4HOCTMU.

1801 YKa3aHo HeBepHOoe HanpaB/ieHWe Npeobpa3oBaHMA 4OXOAHOCTHU.

1980 HesepHbIli napameTp stages B none info.

2100 HesepHas napa (member_id, account).

2200 HeT npaB Ha NOCbIIKY OCHOBHbIX TOProBbIX MPUKA30B.

2201 BbiCTaB/IEH 3anpeT YPOBHSA KAMEHTCKOM rpynnbl.

2202 BbicTaBneH 3anpeT ypoBHA y4aCTHUKA TOProB..

2203 BbicTaB/ieH 3anpeT yPOBHSA yYaCTHUKA KAMPUHTA.

2204 BbicTaBneH 3anpeT ypoBHA agMUHUCTPATOpA.

2300 HeT npaBs Ha BbICTaB/eHME 3aABKM He3 NPOBEPKM JOCTAaTOYHOCTH.

2400 HeT npas Ha yaaneHue 3aaBKW.

2600 HeT npaB Ha BbiCTaBieHUE AMMUTA BUPTyanbHomy TKC.

2601 HeT npaB Ha BbICTaB/IEHNE INMUTA KNUEHTY.

2602 HeT npaBs Ha BbiCTaBNIEHWE AMMUTA FPYNNe KAUEHTOB.

2603 HeBepHbIli napameTp type.

2604 HeBepHbIli napameTp value.

2605 CoBnageHne napameTpos type.

2700 HepnocTaTouyHO CpeacTB Ha YPOBHE KANEHTa.

2701 HenocTaTouHO aKTMBOB HA YPOBHE K/NEHTA.

2702 HepoctaTouHO cpeacTB Ha YPOBHE rpynmbl KIMEHTOB.

2703 HenocTaTouHO aKTMBOB HA YPOBHE rpynnbl KINMEHTOB.

2704 HepocrtatouHo cpeacts Ha yposHe TKC.

2705 HepocTtaTo4yHO aKTMBOB Ha yposHe TKC.

2706 HepocTtaTouHO cpeacTs Ha ypoBHe rnasHoro TKC.

2707 HepnocTaToyHO aKTMBOB Ha ypoBHe rnasHoro TKC.

2708 HenocTaTouHO CpeacTB HA YPOBHE YYACTHUKA KAMPUHTA.

2709 HepoctaTtouHO 3a6/10KMPOBaHHbIX aKTUBOB.

3000 3anBKa OTBEPrHyTa ayKLUMOHOM (He Bbls10 HU CAe/I0K, HU NOCTaHOBKM B oYepesb 3aABOK BCAeACTBUE TOTO,
YTO TUN 3aABKK 'pPbIHOYHAA" UK 'niumntHan 10C').

3001 3anBKa OTBEPrHyTa ayKUMOHOM (He 6blJ10 HU CAeN0K, HYM NOCTaHOBKM B oMepeab 3aABOK BC/eACTBME BO3-

MOXHOM KpOCC-CAeNKM).
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Koa OnucaHue

3002 3anBKa OTBEPrHyTa ayKUMOHOM (He 6blJ10 HU CAENOK, HWM NOCTaHOBKM B 0Mepeb 3asABOK BCeACTBME BO3-
MOKHOIO BUAMMOTO NepeceyeHns odepeam 3aaBokK).

3003 YKasaHHasA KANEHTCKadA 3asBKa He HalaeHa.

3004 HalioeHa akTnBHan 6J10KMPOBKa N0 YKa3aHHOMY MHCTPYMEHTY.

3005 Y NorvHa HeT NpaB TOProBaTh AaHHbIM MHCTPYMEHTOM B TEKYLLMIA Nepuos,

3100 TKC nokynaTens u TKC npogaBua He MMetlT NpPu3Haka KOHBEPCUMOHHOTO baHKa.

3911 HeBepHbIli aeHTUGUKaTOp te_id.

4000 B KAMeEHTCKOM 3asBKe yKasaHa naowwagKka ECN, Ho v oHa HeaKTUBHaA, UM HEAKTUBEH HU OAWH M3 Ny/10B
JINKBUAHOCTM.

4001 B 3asaBKe yKa3aH Nya IMKBUAHOCTU, N OH HEAKTUBEH.

4002 3anBKa NPUHYAUTEIbHO MAPLLPYTU3UPYETCA Ha Ny IMKBUAHOCTU, KOTOPbIN HeAOoCTyneH. Bo3aMorKHO, npwm
OTK/IOHEHWW 3aABKN TOProBOM CUCTEMOM NO PUCKaM.

4003 KNneHT He 3aperncTpnpoBaH Ha BCeX Nyaax IMKBUAHOCTU, [OCTYNHbIX ana ECN.

4004 KAneHT He 3aperncTpupoBaH B TOProBol CUCTEME, B KOTOPYHO HAaNPAMYO HanpaBAAeTCcA 3asaBKa.

4005 KNMeHT He 3aperncTpmnpoBaH B Nyse AUKBUAHOCTU, B KOTOPbLIA HaNPAMYIO HanpaBAAeTCA 3asaBKa.

4006 3asnBKa He MOXeT HbITb MapLUPYTU3UPOBAHA HU B OAMH NYA INKBUAHOCTU.

4100 OKunpaeTca BbIMNO/HEHUE YAANEHUS AHHOWN 3asBKM.

4101 MpWKa3 OTK/IOHEH BHELLHEeM NIoWaaKoi.

4200 [Ons TKC, 3aperncTpupoBaHHOro B Ny/e IMKBUAHOCTU, YKa3aH HEBEPHbLIN K/IUEHT.

4201 YKasaH HeBepHbIn TKC ana nyia NIMKBUAHOCTM.

5000 HeBepHbIii TN cOObLLEHUS ANA NPUKAAAHOTO YPOBHA.

5001 HesepHbIli napameTp routing_dest.

5002 HeBepHbIli TN cOObLLEHUSA ANA NOoTUHa.

5003 Y NOornHa HeT Npas ANA A4aHHOIo TMNA COObLLEeHUA.

5200 JIOrMH ¢ gaHHbIM NAEHTUOUKATOPOM Y¥KE UMEET aKTUBHYH CECCUIO.

5201 HacTpoliku cepBepa Bxoaa ycrapenu.

5202 HesepHbili napametp heartbeat.

5203 HeBepHbIA NOTMH AW NapOob.

5204 HeBepHbIi HOMep Noly4EHHOTO COObLLEHMA.

5205 HeBepHbIli TN cO0bLLEHNA ANA CECCUOHHOIO YPOBHA.

5206 MNonb3oBaTenb He aBTOPU30BaAH.

5207 3anpoc Ha nepeoTnpaBKy NoJiy4eH BO BPEMA BbINOJJIHEHMA NpeablAyLLero 3anpoca Ha NepeoTnpaBKy.

5208 HeBepHbIi HOMep coobLeHUs Ansa NepecbiIKn.
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5209 HeBepHbIli napameTp reset_seq.
5210 Cnvwkom 601bLIOM ANano030H HOMEPOB 3anpPaLMBAEMbIX COOOLLEHUIA.
5211 HeBepHbIli pasmep coobLLEeHMA 411 CECCUOHHOTO YPOBHS.
5212 CoeayHeHMe pa3opBaHO ONEepPaToOpoM.
5300 HeBepHbIli TOMKUK.
5301 Cpes c 06HOBNEHUAMMU Y3Ke TPaHCAMPYEeTCA.
5302 He 3anpolueH cpes c 06HOBNEHUAMM.
5303 3anpawmnBaembiX AaHHbIX HET.
5304 3anpoc nosyyeH Npu BbINOIHEHUW MPeablAyLLEero aHaJ0rMYHoOro 3anpoca.
5400 MpucyTtcTBYET NapameTp reset_seq, Ho c6poc HOMepoB cOobLEHMA NpeablAyLWero CoeguHeHNa He BO3MO-
XKeH.
5401 MpeBbIWEeH IMMUT COODLLLEHWNIA.
5601 3anonHeHbl 06a NapameTpa account u parties.
7000 3anaBKa yaaneHa o otnpasku B ASTS.
7001 YaaneHue 3anaBKW, ANA KOTOPOWN HE NOJIyYeH OTBET.

TakKe MoryT NpuxoauTb OWNOKM B AManasoHe —11000-11999. 3To Koabl OWMBOK, KOTOpbIe BEPHY/Ia TOProBas cMCTEMA
MockoBcKol 6uprku (ASTS). YTo6bl NONYYUTb HOMEP OLUMBKM TOProBoM cucTembl ASTS, HY}KHO M3 BHYTPEHHEro Homepa
owmnbKK BblvecTb 11000. OnMcaHne TaKMX OLWMBOK KNIMEHT MOMKET Y3HATb U3 OKYMEHTaLMK K TOproBon cucteme ASTS.
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