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1. O nnatcopme MOEX Market Data Multicast FIX/FAST

Cuctema MOEX Market Data Multicast FIX/FAST Platform npeactaBnsieT coboi HOBbIA, BbICOKOI(®dEKTUBHBLIA MEXaHU3M Anist
rnepeaayn pbIHOYHBIX AaHHBIX O Toprax Ha MockoBckoln bupxe (aanee ncnonbdyetcs cokpaweHne MOEX). [laHHbI MEXaHU3M COYETaET B
cebe CTPYKTypy M CMHTaKcUC cooblieHnin FIX npoTokona, Xopolunme BO3MOXHOCTU AN ONTUMM3aLMKM NOTOKOB AaHHbIX FAST npoTokona,
N BO3MOXXHOCTM BbICTPOM M 3(hpeKTUBHON Nepeaaydm AaHHbIX 60nblLIOMY KoMyecTBy nonb3oBaTene UDP npotokona.

Cucrtema MOEX Market Data Multicast FIX/FAST Platform BktoyaeT cneaytoLme acnekTbl: NOTOKOBbIE AaHHblE, MHKPEMEHTasbHble
coobueHmnst, FIX dopmaT cooblueHni, koanpoBaHue coobuieHnin B ¢opmaTt FAST, nonydyeHve AaHHbIX 60MbIMM  KOIMYECTBOM
nonb30BaTeNeN, BO3MOXXHOCTb BOCCTAHOB/IEHMSI MPOMNYLLEHHbIX AAHHBbIX.

1.1. UcTtopus u3aMeHeHu#

Issue Date Description
1.0 25 masg 2011 | NicxogHasa Bepcus AOKYMEHTa
2.0 12 pekabpsa | [lobaBnenus ans ynydleHns NOHMMaHUs cneumdukauni u yCTpaHeH s OlWMB0K B AOKYMEHTE
2012
3.3 08 anpens [ob6aeneHbl nons, cneunduyHble Ans cAenoK NeperoBopHbIX pexxumos 1 PEMO
2013 3MeHeHne ¢opMaToB COOBGLUEHUA ANS pasaeneHusl nonerm Pexuma, TOProBoro craTyca WMHCTPYMEHTa W

nepuoga Topros Mo pa3HbiM NonsM B FIX coobuyeHumsx.

[lononHuTenbHble NOAsS ANS MOSIHOWM NOAAEPXKM nybnukauum fdaHHbiX pexuomoB PEMO ¢ LK, aykumoHa
3aKpbITUS, ANCKPETHBIX ayKLIMOHOB, ayKLUMOHOB KPYMHbIX NMAKETOB, N AAHHbLIX pbiHKa T+2.

HoBbIli WwabnoH komnpecun FAST

PenakTopckme NpaBKu AOKYMEHTALMMU U YCTPaHEHME HETOYHOCTEN

3.3.1 24 mast 2013 | YcTpaHeHne owmnbok u aobaBneHue MOsSICHEHUA MO pe3ynbTaTaM 0obpaTHOM CBSA3M C KIMEHTaMW. YaaneHue
HENCNONb3yeMbIX NOMEN U3 AOKYMEHTa.

WcnpaeneH wabnoH koMnpeccum
B AOKyMeHTe coxpaHeHbl NPaBKWN B PEXMME PeLIEH3VPOBaHUS AN1S BblAENEHMS] U3MEHEHHDBIX YacTe.

3.3.2 04 ceHTA6psa | YTOYHEHbI eauHuubl (NOTbl WM KONMMYEeCTBa LeHHbIX 6ymar), ucnonb3yemble npu nybnvkaumm o06beMoB
2013 ayKLMOHOB B nonsax 271.




3.3.3 26 mMapTa B 6nok Market Segment go6asneHo none OrderNote (9680), yka3sbiBatowee ypoBeHb UCTUHIA (PMHAHCOBOrO
2014 WMHCTPYMeHTa Ha (hOHAOBOM pPbIHKE.
N3MmeHeH wabnoH FAST koMmnpeccumn
McnpaBneHbl HETOYHOCTM B JOKYMEHTaLMM.
4.0 26 [dekabps | MO MFIX Market Data Multicast 4.0 nepeBeaeHo Ha yHudpMUMpoBaHHyto ¢ MFIX Transactional Bepcuio
2014 nuueHsmpyemon 6ubnmotekn FIX Antenna C++ Bepcun 2.9.

My6nukaumna Security Status coobuieHunii BbiBeaeHa B oTAeNbHbIM NOoToK ISF M ypaneHa
M3 ApPYyrux NOoToKoB 06HOBIEHNI
MN3meHeH wabnoH koMnpeccum
Bpems oxvaaHust nybrmkaumMm arpermpoBaHHbIX KOTUPOBOK MAEHTUYHO BPEMEHU OXMAAHUS B
notokax (OLR) un (TLR)
B noToke arpernpoBaHHbIX KOTMpOBOK (OBR) ny6anKytoTCa BCE YPOBHM LIEHDI
B noTok arpervpoBaHHbiXx KOTUMpoBOK (OBR) pobasneHbl nons MDEntryTime (273) w OrigTime
(9412)
B notok obe3nnyeHHbix 3as80k (OLR) gobasneHo none DealNumber (9885) ykasbiBatowee Homep
caenku, KotTopas nocneaHen o6HoBMa 3asiBKY
B notok crtatuctukm pbliHKa (MSR) pobaeneH snemMeHT MDEntryType 269 ='e’, CXFlag (5154),
YKa3bIBaloOLWK Ha 3anpeT HeobecneyeHHbIX TOpros
B coobueHne Market Data - Snapshot/Full Refresh (W) pobaesneHo none RouteFirst (7944),
SBMSOLEECS WMHAMKATOPOM MEepBOro COOOWEHNS B rpynne COOBLWEHUA CO CHIMWOTOM Mo
NHCTPYMEHTY
B coobwenun Market Data - Snapshot/Full Refresh (W) none TradingSessionID (336) nepemelieHo
M3 3/1EMEHTOB MOBTOPSAIOLWMXCS PYNM B Ha4Yano coobLieHuns.
B coobueHune Security Definition (d) nobasneHbl cnegytowmne nons:

o QuoteText (9696) — none COMMENTS Tabnuubl SECURITIES TOproBow CUCTEMbI;

o SettlFixingDate (9119), yka3biBatoLiee AaTy 3aKpbITUS peecTpa akLMOHEPOB;

o DividendNetPx (9982), onpegensiiowiee BeNMUYMHY AMBUAEHAOB, BbIPAXEHHYKO B BasloTe

pacyeTos.




e [lobaBneH koA nepvoaa aykumoHa oTkpbiTus (625=S n 326=119)

e lcnpaBneHbl HETOYHOCTW, YAANEHbI HENMCMNOb3YeMble pa3aenbl, NoAs U 3HAYEHUS.
e [JlobaBneHa ccbisika Ha ann ¢ TEXHUYECKMMM OrpaHMYeHnsaMmM KaHana tcp replay
e [1nga mara 7017 Volumelndicator no6aeneHo 3HayeHue ‘3’ (ECTb 3asBKkn) .

10 nionga
2015

ApXUTEKTYpa CUCTEMbI AOMNOSIHEHA KPAaTKMM OMUCaHMEM CepBMca, NPeaoCTaBNSAoWero BTOpYo JIMHUIO CUCTEMBI
pacnpocTpaHeHus bupyxesoi nHdopmaummn FAST UDP multicast marketdata ans yyactHukoB boHA0BOMO U
BaNIIOTHOIO PbIHKOB.

4.5

19 pekabps
2016

Bepcus 4.5 cepsuca MFIX Market Data Multicast goctynHa ans nybnunyHoro tectuposaHus. Oxungaemas aata
Hayasia NpOMbILLNIEHHON 3KcnnyaTaumn 13 mapTta 2017 r.

e TMoTokM arperMpoBaHHbIX KOTUPOBOK M CHernwoToB KoTupoBok (OBR, OBS) noNnHOCTbIO
yAaneHbl. Fpynnbl BewaHna AJia 3TUX NOTOKOB 3ape3epBUpPOBaHbl A1 BO3MOXKHbIX
6yaywmx npuMmeHeHuii. Moxxanyucra, ucnonb3dynte notok OLR gna nocrpoeHums
arpermpoBaHHbIX KOTUPOBOK B BalUX NMPUJIOIKEHUAX

e WM3MeHeHbl WabnoHbl KOMNpEccum

e [lone DealNumber (9885) yaaneHo n3 notokoB akTuBHbIX 3as8B0K (OLR, OLS)

e B notokn obHoBneHun n cHewwwoTtoB caenok (TLR, TLS) no6asneHo none RefOrderID (1080),
yKasblBatoLlee Ha ny6anyHbin Homep MDEntryID naccvBHOW 3asiBkM 3ToM caenku B notoke OLR.

e [lone SendingTime (52) Bo BCex coobLieHunsIX cepBuca CoAepXXUT BpeMsi OTnpaBku coobLleHns ¢
MMUKPOCEKYHAHON TOYHOCTbIO B hopMaTe MMDDmmHHSSuuuuuu. Tvn aaHHbIX ulnt64.

e JIoOKyMeHT OBHOB/EH AN ONUCAHMS YKa3aHHbIX BbllLE N3MEHEHWI

e [lo6aBneHbl KOMMeHTapun K cekumnn 4.3.6

e Cekuus Hactporika CeteBoro CoeanHeHMsi NepeMELLiEHa B OTAENbHbIA JOKYMEHT

4.5

25 gHBaps
2017 r.

e [1na ncknoveHns HeobxoanmMocTu AobaBneHns NMAMpPYOLWEro Hyns K 3HadeHumto nons SendingTime (52)
B siHBape-CeHTSI6pe, 1 ans obecrneyeHnst YHMKanbHOCTU 3HaYeHUA 3TOro Nons Ha 6avxanwme 83 roaa,
dopmaTt nons usMeHeH Ha ulnt64 B Buae yyMMDDHHmMmMSSuuuuuu ¢ NocTossHHOM AnnHON 18 3HaKoB,
rae yy — ase mnaawwme undpsl roga (17 gna 2017r.), MM — Homep Mecsaua, DD — Homep aHsl, HH —
HOMep Yaca, mm — HOMep MUHYTbI, SS — HOMep CeKyHAbl, uuuuuu — ApobHas YacTb CEKYHAbI,
OKpYrfieHHas 40 MUKPOCEKYHA. Bce yacTu nMeloT ykasaHHyto B wabnoHe yyMMDDHHmMmMSSuuuuuu




ASIMHY U AOMOSHAKTCS HYNsSIMU NpU HEO06X0ANUMOCTH.

e B notok MSR po6aBneHo none LastUpdateTime (779) 8 popmaTte ulnt64
yyMMDDHHmMmMSSuuuuuu (CM. Bbille €ro onncaHue), UMEKOLLEE CMbICT BPEMEHM MOCNEAHEN
MCNOSTHEHHOWN TpaH3aKLUMN TOProBOM CUCTEMbI, 411 KOTOPOro BbIGUPAOTCS M NyO/IMKYHOTCA U3BMEHEHUS B
notoke MSR B CpaBHEHWUWN C ero COCTOSIHUEM AN BPEMEHU B none 779 B npeaLlecTByowem
obHoBneHUK. Mpu conocTaBneHnn aaHHbIX NoTokoB MSR, OLR, TLR Bbl MOXeTe onpeaennTb, Kakoe u3
06HOBNEHMI coaepXxunT 6onee HOBblE AaHHbIE, CPaBHMBasi BPeMS BbIGOPKM AaHHbIX B Nnosne 779 noToka
MSR ¢ BpeMeHamu B nondax 273 n 9412 notokos OLR u TLR.

¢ WM3MeHeH wWabnoH koMnpeccuu ansa norokos MSR/MSS.

MepeuncneHHble 1o6aBNeEHNS NoMen, U3MEHEHUS, U KOMMEHTApUK B AOKYMEHTE BblZe/eHbl LUPUEHTOM CUHErO
uBeTa

e lcnpasneHo onucaHune ana MDEntryType=f, g

1.2.NMoTokoBas nepefa4vya AaHHbIX

Micnonb3oBaHWe NOTOKOBOWM nepeaavyn AaHHbIX NO3BONAET NepeaaBatTb MHClI)OpMaLI,VIIO OT UCTOYHMKa K Mnony4yartenio, He p636VIBa$I
€e Ha OTAEeNbHble COOBLUEHMS ANA KaXAOro cobbiTusl. HeckonbKo Takux cobbiTui MOryT 6bITb BK/IIOYEHBI B 0AHO coobuleHne. 31O
NO3BONAET CYLLECTBEHHO CHU3UTb 3a4EPXKN N YBEJIMYNTb CKOPOCTb NeEpeafayn AaHHbIX.

1.3. UHKpeMeHTaNbHble coobLeHunsn
Mcrnonb3oBaHue MHKPEMEHTAa/IbHbIX C006LL|,eHl/Il7I MO3BOJIAET 3HAYUTENIBHO CHU3UTb 0ObEMBI oTnpaBnsaeMbIX AaHHbIX. |/|CI'IOJ'Ib3YIOTC$I

TONbKO AdHHblE, U3MEHUBLLUECA NOA BO3A€VICTBVI€M PbIHOYHbIX cobbITUN. MUHMManNbHOE KOMNYECTBO KOMaH UCNOJIb3YETCA And UX
obHoBneHus: nobasnexHme HOBOM 3anncun, USMEHEHUE 3anncun, yaaneHne 3anncn.



1.4. FIX chopmaT

Cucrema MOEX Market Data Multicast FIX/FAST Platform ncnonb3yet dopmat n cnHTakemc FIX coobuieHnin. CooblueHne coctouT
N3 3arofioBka, Tena cooblleHnss n Tpernepa. MNMons B cooblueHnn pasaeneHbl Mexay cobor ¢ nomoulbio ASCII cumBona <SOH>. Ons
6onee NnoapobHOro 03HaKOM/IEHMSI C COCTaBOM coobLieHnin cM. Mybnnynbin FIX nHtepdenc

1.5. KogupoBaHnue B FAST copmar

FAST (FIX Adapted for Streaming) npeacrtaBnsieT cobon anroputM COKaTUsi, KOTOPbLIN MO3BONSIET B 3HAYMTENIbHON CTEMEHM
ontTuMuamnposaTtb FIX coobweHns. FAST ymeHbllaeT pa3mep AaHHbIX 6e3 BHeceHus 3ajepXXeK, YTO MO3BOMSET YBENNYUTb KOSIMYECTBO
OTNpaB/iSeMbIX AaHHbIX U YMEHbLUUTb BPEMS UX NepeaauyM.

FAST Protocol gns okatusi coobLeHnii NCnonb3yeT cneaytoLlee:

- HedBHOe TarmpoBaHue;

- Bo3MOXHOCTM KOAMPOBaHMS Monen;

- Wcnonb3oBaHue Pmap;

- KoauposaHwue cton-buta;

- Mcnonb3oBaHne bUHApHOIrO KOANPOBAHMS.

B 6onbluMHCTBE CnyyaeB npasuna KoauvpoBaHuss B FAST dopmaT CcornacoBbiBalOTCA MeXAy KOHTpareHTaMu nyTem
npepoctasneHns XML wabnoHos.

[Ansa 6onee nogpobHOro 03HaKOMEHNS C ncnonb3oBaHneM FAST koampoBaHus cM. FAST cdopmat

1.6. MonyyeHune aaHHbIX ¢ noMoubio Multicast

[ns pacnpocTpaHeHusi coobuieHnit ucnonbyetrcs UDP npoTokon, KOTOpbI NO3BONSIET NepeAaBaTh MaKeTbl CPa3y HECKOMbKUM

nonyyaTensm.

B oanH UDP nakeT MoryT 6biTb BKIKOYEHbI Cpa3y Heckonbko FIX coobuieHui, 3akoampoBaHHbix B FAST. Ho B HacTosiwee BpeMs
cucteMa MOEX Market Data Multicast FIX/FAST Platform obecneunBaeT oTnpaBneHue TOMbKO OAHOrO 3akoauMpoBaHHOro B FAST
coobueHuns. FAST coobuleHne cneumnanbHo opMupyeTcs TakuM obpas3oM, yTtobbl pa3mMep UDP nakeTa He npeBbiwan TUNWYHOMO AN
cetn Ethernet 3HaueHns napamepta MTU B 1500 6aiT.



Bo nsbexanune nytaHmubl MOEX Market Data Multicast FIX/FAST Platform nocbinaeT gaHHble 13 pa3Hblx Tabnuy Ha bupxe pa3HbiM
multicast rpynnam.

1.7. BocCTaHOBJ1IeHUEe AaHHbIX

[ANs KNMEHTOB OYeHb BaXKHO MOCTOSIHHOE «MPUCYTCTBME» Ha PbIHKE. ECN CNyunTCs TakK, YTO KakuMe-TO AaHHbIX 6yayT noTtepsiHbl B
npouecce paboTbl, HEO6X0AMMO KX BbICTPOE BOCCTAaHOB/IEHUE.
MOEX Market Data Multicast FIX/FAST Platform obecneunBaeT BoCCTaHOBNEHME AAHHBIX ABYMS cnocobamu:
* BoccraHoBneHne 60nbworo obbemMa AaHHbIX C MOMOLbIO OTMNPaBKM KIAMEHTY CHANWOTOB (K NpuMepy, ANns KIWEHTOB,
NpUCOeAMHMBLUMXCS NOC/E HaYyana TOpros);
* BoccraHoBneHnve Hebonbworo obbema AaHHbIX yepe3 TCP ceccuio (K npuMepy, Korga oTaenbHble coobueHus 6binu
yTepsiHbl Npy TpaHcdepe).

2. Pabora c nnatdopmoin MOEX Market Data FIX/FAST Multicast

2.1. MNoakntoueHue Ao crapta TOproBom CUCTEMbI

KnueHtam pekoMeHayeTcs noaknoumtbcs K cucteme MOEX Market Data Multicast FIX/FAST Platform go oTkpbITvs Topros. 370
rapaHTUpYeT, YTO K/MEHT HayHeT nosydaTb aKTyasbHble AaHHble 6e3 HeobxoauMocTM obpalleHus K Kakum-nnbo cnocobam
BOCCTaHOB/IEHMSI MPOMYLUEHHbIX AaHHbIX. [JaHHbIN CLIEHapWiA SIBNSIETCS OCHOBHBIM.

KnueHTy cneayeT BbINOHUTL CNEAYHOLLYIO MOCEeA0BaTENbHOCTb AEUCTBUIA:

1. CkayaTb ¢pavin koHdurypauum KaHanos u [MoTokoB c ftp-cepBepa. KoHdwurypaumoHHbin dann B dopmate .xml onucbiBaeT
napameTpbl noakntodeHuss (IP apgpeca multicast, Homepa noptoB U T.4.). CkavaTtb ¢ann FAST-wabnoHa c ftp-cepeepa. Ans
MONyYeHUst AONONHUTENbHON MHGOPMaLUK cM. NyHKT 3.2.5 ¢ onncaHueM Lwabnoxa.

2. Hauate cnywatb [loTtokm Instruments Definitions, Orders wu/unu Statistics, Trades (KnMeHT MOXeET cCnywaTtb TOJMbKO
NHTepecytoLwmne ero NOTOKN) U MHTEPNPETUPOBATL NOJTyYaeMble AaHHbIe B 0ObIYHOM Mopsiake.



2.2.MoaknroueHune nocne crapta ToproBo cUCTeMbl

Mpy NOAKMOYEHMMN K CEPBUCY MOC/E Ha4yana TOProB A/ MosyYeHusl MOMHOM PbIHOYHOM MHOpMaLMK cneayeT Npuaep>KMBaTbCS

cneaytoLLen npoueaypsbi:

1.

CkavaTb (arin koHpurypaumm KananoB u [MoTokoB c ftp-cepeepa. KoHdurypaumoHHein dann B dopmate .xml onucbiBaeT
napameTpbl noakntoveHuss (IP apgpeca multicast, Homepa noptoB u T.4.). Ckayatb ¢ann FAST-wabnoHa c ftp-cepeepa. Ans
NONyYEHMS1 AONONHUTENBHON MHGOPMaUUK CM. NyHKT 3.2.5 ¢ onncaHnem wabnoxa.

Hauatb cnywatb Motok Instruments Definitions. Kpome AaocTaBkM ONMCaHUM MHCTPYMEHTOB, 3TOT MOTOK WCMOMb3yeTcs U B
KayecTBe aHanora notoka Snapshot gns lNMotoka Instrument Status

Hauatb cnywatb MoTokn Orders u/unu Statistics, Trades, Instrument Status (BblbOp HeobxoAUMbIX MOTOKOB ANSt MOAMWCKK
MOJTHOCTbIO HA CTOPOHE KJIMEHTA) U HaKanIneaTb MosyyYaemble COObLLEHNS.

HauaTb cnywatb MoTtokn Orders Recovery n/unu Statistics Recovery, Trades Recovery. Monyuntb no 3tum OTOKaM CH3MLWIOT, B
KOTOPOM 3HayeHusi noner 369 unm 83 Ans AaHHOMO MHCTPYMEHTA NPEBLILWAT HaMMeHblUMe 3HadveHust noner 34 wnmn 83 ans
HaKOMJIEHHbIX ANS1 AAHHOrO MHCTPYMEHTa O6HOBNEHUN.

Mp1UMeHNUTb 06HOBNEHNS C BOMBLLUMMM HOMEPAMW 3HAYEHMSIMU nonel 34 unu 83 Ans UHCTPYMEHTA K CHEMWOTY AN MHCTPYMEHTa.
MNpouecc MOXHO NPOBOAWTbL Kak B ABa 3Tana Ans BCEX MHCTPYMEHTOB (CHavana nosy4uTb CH3MWOTbI C 60/bWNMY 3HAYEHNAMM
nonen 369 No BCEM MHCTPYMEHTaM, a NOTOM 06paboTaTb HaKOM/IEHHbIE OOHOBNEHMS), TaK M MapannenbHo (Mo Mepe Mony4YeHus
CH3MLIOTOB MO MHCTPYMeHTaM obpabaTtbiBaTb HAKOM/IEHHblIE OOHOBIEHNS MO MNOYYEHHOMY UHCTPYMEHTY).

MNepectaTb cnywatsb [oTokn Recovery.

Mpoao/mknTb 0bbIYHYIO 06PabOTKY NMOTOKOB MHKPEMEHTAJIbHLIX OBHOBNEHWUN.

2.3. 06paboTKa Ay6nMpyrowmnxcsa AaHHbIX B NoTokax A u B

AaHHble Bo Bcex UDP-noTokax pacnpocTpaHstoTcsa B ABYX 3k3emnnsdpax (A u B) Ha aByx pasHbix multicast-agpecax. KnueHty

pekoMeHayeTcs 0bpabaTtbiBaTb 06a NMOTOKa B BWAY HerapaHTMPOBAHHOCTM AocTaBku UDP-naketoB. O6paboTka ABYX MAEHTUYHBIX
MOTOKOB MO3BONSIET CHN3UTb BEPOSITHOCTb MOTEPb MO MEHbLUEN Mepe B 2 pa3a.

B kakoM MMeHHO 13 notokos (A unun B) cooblueHne NosiBUTCS NepBbiM, HE pernameHTupyetcs. [Ans obpaboTkn NOTOKOB cneayet

MCNoMb30BaTh MOPSIAKOBbLIM HOMEp coobuieHust u3 npeambynbl unm Tara 34-MsgSeqNum. Kcnonb3oBaHuwe npeambynbl MO3BONSIET
onpeaenuTb NOpsiAKOBbIA HOMEP, He Npuberas kK aekoanpoBaHuio FAST-coobuleHus.
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O6paboTky notokos A 1 B cneayet nponssoanTb NO CleayowemMy anroputmy:

Cnywatb notokn A u B.
Ob6pabaTtbiBaTb COOOLEHNS NO NOPSAKOBOMY HOMEPY.
OTb6pacbiBaTb NOyYeHHOe coobLueHme, ecnin cooblieHre C TakuM NopsAKOBbIM HOMEpOM Yyxe 6b110 06paboTaHo paHee.
Mpn obHapy>XeHMn Nponycka B MOPSAKOBbIX HOMepax B 060MX KaHanax, KAMEHTy cnegyeT MHUUMMPOBaTb OAHY M3 Mnpoueayp
BOCCT@HOB/IEHMST MPONYLIEHHbIX AaHHbIX. BnpoyeM, KAMEHT MOXeT nofoXxAaaTb HeKoTopoe (pa3yMHOoe) BpeMsi, BO3MOXHO
NPOMyLUEHHbIN MaKeT NPUAET HECKOSIbKO Mo3Xe, Tak Kak npotokon UDP He rapaHTMpyeT nocneaoBaTeslbHOCTb AOCTaBKM
NakeToB.
MNpumep:
MNMoTtok A MNoTok B
34-MsgSegNum = 34-MsgSegNum = 59
59
34-MsgSegNum = 34-MsgSegNum = 60
60
34-MsgSegNum = 34-MsgSegNum = 61
62
34-MsgSegNum = 34-MsgSegNum = 62
63
34-MsgSegNum = 34-MsgSegNum = 65
65

CoobLueHuns nonyyatoTcs U3 noTokos A un B.

Monyuunnun 59-e coobweHne n3 A, obpabotanu ero.

Monyunnu 59-e coobueHre ns B, otbpocmnu ero, Tak kak obpaboTanu ero paHee.
Monyuunnu 60-e coobweHne n3 A, obpabotanu ero.

Monyunnu 60-e coobuieHre n3 B, otbpocmnu ero, Tak kak obpaboTanu ero paHee.



Monyuunnu 62-e coobueHne n3 A, otbpocunu ero, Tak Kak oxuaaercs 61-e.

Monyunnu 61-e coobuweHne 3 B, obpaboTtanu ero.

Monyuunnun 62-e coobweHne n3 B, obpabotanu ero.

Monyunnu 62-e coobueHre ns A, otbpocmnu ero, Tak Kkak obpaboTtanu ero paHee.

Monyunnu 63-e coobueHne n3 A, obpaboTtanm ero.

10 Monyunnun 65-e coobueHne 3 A, oTbpocnnu ero, Tak Kak oxuaaeTcs 64-e.

11. Nonyunnu 65-e coobuieHne 3 B, oTbpocnnn ero, Tak Kak oxmgaercs 64-e.

12. MNepeLunu K Npoueaype BOCCTAHOBMIEHMS NPONYLLEHHbIX AaHHbIX, TaK Kak 0bHapy>XeH Npornyck coobLieHns.

© 0 N o L



3.1. ApXUTeKTypa CUCTEMbI

[lnsi pacnpoCTpaHeHMs PbIHOYHBIX AaHHbIX UCMONb3YEeTCs TPaHCMOPTHLIM npoTokon UDP, a ans 3anpoca NponyLeHHbIX AaHHbIX
peann3yoTcs MexaHU3Mbl BOCCTAHOBEHUSA NO NpoTokony UDP 1 NOBTOPHOMO Nofy4YeHUs AaHHbIX no npotokony TCP.
B cucteme ncnonb3ytotcsa cneaytowme suabl MHPOPMALUMOHHBIX NOTOKOB:

1. OCHOBHbIE NOTOKMW.
1.1. NMOTOKM pacnpoCTpaHEHUsI MHKPEMEHTAsIbHbIX OOHOBMEHUIN PbIHOYHBIX AAHHbIX.
1.2. MNMOTOKW pacnpocTpaHeHUst ONNUCaHUA DUHAHCOBBIX MHCTPYMEHTOB.
2. [loTokn BOCCTaHOB/EHUS
2.1. TloTOKM pacnpoCTpaHEHNSA CHAMLWOTOB PbIHOYHbLIX AaHHbIX.
2.2. Ceccum ans 3anpoca nponyLeHHbIX AaHHbIX.



Trading System

1

MICEX Market Data Multicast FIX/FAST Platform

T Replay

MOEX Market Data Multicast FIX/FAST Platform obecneunBaeT BellaHue no cneayowmm MNoTtokam:

OCHOBHbIE NOTOKWU:

e Market Statistics Feeds (MSR):
o Statistics Feed A;
o Statistics Feed B.

e Active Orders List Feeds (OLR):
o Orders Feed A;
o Orders Feed B.

e Trades List Feeds (TLR):



e Trades Feed A;

e Trades Feed B;
e Instrument Status Feeds (ISF):
o Status Feed A;
o Status Feed B;

lNoTokn Recovery:
e Market Statistics Recovery Snapshots Feeds (MSS):
o Statistics Recovery Feed A;
o Statistics Recovery Feed B.
e Active Orders List Recovery Snapshots Feeds (OLS):
o Orders Recovery Feed A;
o Orders Recovery Feed B.
e Trades List Recovery Snapshot Feeds (TLS):
o Trades Recovery Feed A;
o Trades Recovery Feed B.
e Instruments Definitions Feeds (IDF):
o Instruments Definitions Feed A;
o Instruments Definitions Feed B.

MNomnMo TpaHcnsiumn aaHHbix B UDP-notokax, MOEX Market Data Multicast FIX/FAST Platform moxeTt npuHumath Bxoasiwme TCP-
coeanHeHMs1, N0 KOTOPbIM KAMEHTbI MOMYT 3arnpocuTb NponyLieHHble AaHHble. o TCP-coegmMHeHUo MOryT 6bITb 3anpoLleHbI
nponyLeHHble cooblueHns B ogHOM 13 cneaytowmnx UDP-nNoTokoB:

e Statistics Feed (MSR)

e Orders Feed (OLR)

e Trades Feed (TLR)

e Instrument Status Feed (ISF)

Ans TCP replay NoAKOYEHUI NMPUMEHSIIOTCA OrpaHUYeHns. YnCieHHble 3HAYeHUst AaHHbIX OrpaHWYeHWin NpuBeaeHbl B aiine
TCP_Replay_Limits.pdf, pa3melieHHom no aapecy ftp://ftp.moex.com/pub/FAST/ASTS/config/



ftp://ftp.moex.com/pub/FAST/ASTS/config/

Cepsuc Market Data Multicast MeeT no aABe NMHUKM pacnpocTpaHeHust GupxxeBoin nHbopMauun FAST UDP multicast marketdata ans
y4YacTHMKOB (DOHZOBOrO M Ba/lOTHOMO PbIHKOB. Hanuuve aybnupylowero cepBuca Mo3BONsSeT nonayyatb nybnukyemyto Bupxen
NHMOPMaLMIO NEPEKNIOYMTLCA Ha PabOoTaloLyt0 JIMHUIO NMPU BO3HWKHOBEHUW HEMOMAAOK Ha OAHOM M3 NuHUA. CpeaHue 3aaepXXKu
nybnukaumm n aoctaBkmn obHoBneHu (latency) aAByx cepBUCOB MAEHTUYHDI.

e LlabnoHbl FAST, ko cepBepoB nNybnmnkKaumMm AaHHbIX, COCTaB AaHHbIX 1 nons MDEntryID B cepBucax MAEHTUYHDI.
e [lopsiakoBble HOMepa coobuieHnin y cepucoB ASTS_FAST n ASTS_FAST?2 He coBnaaatoT.

3.2.FAST c¢opmart

3.2.106wwee onucaHme

Bce coobueHusi, otnpaBnsiemble MOEX Market Data Multicast, npeacraenstot cobon coobuieHunsi B FIX-chopmaTe, 3aKoanpoBaHHble
no npotokony FAST (FIX Adapted for Streaming). MpoTtokon FAST 6bin paspabotaH FIX Market Data Optimization Working Group ans
ONTUMU3ALNN 3NEKTPOHHOrO 0B6MeHa (UHAHCOBOM WMHGOPMALMM, B YACTHOCTW, ANS pacrnpocTpaHeHust 60Mbloro o6bEMa AaHHbIX C
MWUHUMaNbHON 3a4EeP>KKOW.

OcobeHHOCTbIO pacnpoCTpaHeHNs AaHHbIX B MHOpPMaLUMOHHBLIX noTokax oT MOEX Market Data Multicast sBnsetca 1o, 4TO Nepen
KaxkabiM FAST-cooblieHneM nobasnsetcs 4-6antoBas npeambyna, B KOTOpON coaepXxuTcs 3HadeHne 34-ro tara (SeqNum) cneaytollero
3a npeambynon FAST-coobuieHus (puc. 1). 3To No3BOMSIET NOAYYMTb MOPAAKOBbLIA HOMep cooblueHus (kak npy 0bpaboTke coobLieHun
n3 NOToKoB A 1 B, Tak n Npu obHapyXeHnn NponyckoB), He npuberas K AekoanpoBaHuio caMoro FAST-coobLueHus — 3TO 3HaUYUTENbHO
3KOHOMUT BpeMs npu 06paboTke NoToKa.

Sequence BMA® 'IPﬂ‘:I]J'-]TP.

number ID Maossage

W

4 bytes N bytes Y bytes

v v
Preamble FAST-message



3.2.2 KoaupoBaHue cTton-6burta

KoaupoBaHue cTton-buta sBNSIETCS OAHOM M3 COCTaBnsioWmMX npoueccoB FAST, MO3BONMSIOWENA MCKIOUNTL M3ObITOYHOCTb Ha
YPOBHE nepeaayn nonen ¢ AaHHLIMKU, UCMONb3ys CTOM-6UT BMECTO NpMBbIMHOrO HantoBoro pasaenutens. B FAST cton-6ut ncnonb3yetcs
BMeCTO cTaHaapTHoro FIX pasgenutens — 6anta <SOH>; Takum obpasoMm 7 6MTOB Kaxzaoro 6anTa MCMonb3yrTca Ans nepeaayv
AaHHbIX, a 8-1 6UT cNyXUT 0603HaUYEHNEM OKOHYAHWS NONSI.

3.2.3 HesiBHOe TarupoBaHue

Mo craHaapTy FIX npoTokona ka)xaoe coobuieHne nmeet sug «Ter = 3HavyeHne <SOH>», rge:

Ter — HOMep NoNs, KOTOPOE B A@HHLIN MOMEHT NepeaaeTcs;

3HayeHue — pakTn4eckoe Coaep)KaHne AaHHbIX 3TOro nosns;

<SOH> — ASCII cuMBONn, KOTOpbLIN MCNONb3YeTC B KayecTBe 6anTOBOrO pasaenvrenst nonsi.

Hanpumep:

35=x|268=3 (3aronoBok coobuieHns)

279=0]269=2]270=9462.50|271=5|48=800123|22=8 (caenka)

279=0]269=0]270=9462.00|271=175|1023=1|48=800123|22=8|346=15 (HOoBOe npeanoxeHune 1)

279=0]269=0]270=9461.50|271=133|1023=2|48=800123|22=8|346=12 (HOBOe npeanoxeHue 2)

FAST ycTpaHsieT M36bITOYHOCTb WCMOMb3ys LWab/ioH, KOTOPbIA OMWUCbIBAET CTPYKTYpPYy BCEro coobuleHusi. TakonM MexaHu3M
Ha3blBAETCSH «HEABHbIM TErMpoBaHMeM», T.K. FIX Ternm CTAHOBATCS HESABHOW YacCTblo nepeaaBaeMblX AaHHbIX. FAST-abnoH 3aMeHsieT
CUMHTaKcuC «Ter = 3HadyeHne» Ha «HesaBHOe TernposaHue» No TakK1UM npasuiaMm:

« HOMepa T3roB He NepeaatoTCcs B COO6LIEHMM, HO 3a4aHbl B LWABNOHE;

* N0C/1eA0BaTENbHOCTb MOMIEN B COOOLLEHNM Takas Xe, Kak U Teros B WAGIOHE;

* LWABNOH onpeaensieT ynopsiAoYeHHbIN Habop nonen ¢ onepaTtopamu.

3.2.4 BO3MOXHOCTM KOAUPOBAHUSA NOJIEU
FAST pe/cTByeT Kak MallMHa COCTOSIHUMA, KOTOPasi B KaX bl MOMEHT [O/IKHA 3HaTb, KakMe 3HauyeHns HeobxoanuMo coaepkaTb B
namatu. FAST cpaBHMBaeT TeKyllee 3Ha4yeHue Mons C ero npeabiaylyMm 3HaYeHUEM, U OnpeaensieT, Kakoe AeWcTBue Tpebyetcs
npeanpuHATb:
- NCNONb30BaTb B KAa4eCTBE HOBOIO 3HAaYEHUS KOHCTaHTY (3a4aHHylo B WwabnoHe),



- 3Ha4yeHue Nno YMON4YaHuio (MPUMEHSITb, €C/IM HOBOE 3Ha4YeHUe Nosst OTCYTCTBYET),

- caenatb konuio (NpoaybnnpoBaThb Npeabiayliee 3HadeHne 3Toro 1ara),

- BbIUNCNTD AenbTy (ANS LeNOYUCNEHHBbIX — apudMeTnyeckas pasHOCTb MexXay TEKYLLMM U npeablaywmnM 3HaUYEeHMEM,
TaKXXe MUCMOoNb3YeTCs CO CTPOKOBLIMU 3HAYEHUSIMK),

- NPOVHKPEMEHTMPOBaTb Npeablayllee 3HavyeHue (TONbKO ANs uenodncneHHblX). CnoBapeM HasblBaeTcs Ko, B
KOTOPOM XpaHATCS npeablayline 3HavyeHus, nony4deHHble cucteMmon. CoaepXxmMoe crioBaps copacbiBaeTcsl B Hadane ka)aoro UDP

naketa. Tak kak B oaHoM UDP-makeTe oTnpaBnsieTcs Tonbko oaHo FAST-coobuleHne, TO AenbTa B TakoM peanusauuu
NCnonb3oBaTbCs He byaer.

3.2.5 FAST-wabnoH
FAST-wabnoH cootBetcTBYeT TMNY FIX COO6LLIEHMS, 1 OAHO3HAYHO ONpeAensieT NopsaaoKk nonen B HeM. LLabnoH Takxke coaepxuT
CMHTAKCUC, yKa3blBalOLWMI TUMN NOSS, U KAaKOM METOA AEKOAMPOBaHNS NPUMEHSTbL Npy nepedade. LWabnoH 3agaetca B XML Buae. Kaxaoe

FAST coobLieHre, B CBOKO oyepeab, COAEPXUT naeHTudukaTop wabnoHa, no KoTopoMy byaeT npoucxoavTb aekoauposaHuve. [pumep
wabnoHa coobuweHns Market Data — Incremental Refresh (MsgType=X):
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<l—— Market Data — Incremental Hefregh ——>
<template neme="X" id="6" mmlns="http:f/wwyw. {ixprotocol orgfna/ffast/td/f1 . 1">
fs i <gtring name="MHezsageType" id="35">
i <pconstant velus="X"i%
r i </3tring®
<gstring name="ApplWVerID" id="1128"><copy/></string>
<string neme="SenderCompID" id="43"><copy/></string>
<uInt3Z neme="MagSeqlum" id="34"><increment/></ulnt3z>
<ulntf4d name="SendingTime" id="52"><copy/>< / ulntdd>
<byteVecter name="lessageEncoding” id="347" presence="opticrnal"¥*<default/></byteVector>
= i <gequence name="CGrouplCEntries">
<length name="HclDEntriez" id="268"/>
<ulnt3i name="HlUpdateAction” 1d="273"><copy/></ulnt3ir
<3tring name="HDEntryType" id="263" presence="optional"><copy/></string>
<byteVector neme="WDEntryID" id="278" presence="optional"s<cocpy/>< /byteVector>
<byteVector neme="5ymbel” id="55" presence="optional ¥<copy/*</byteVectors
<int3Z neme="EptSeq" id="83" presence="optional”»<copy/></int3Z>
<decimal name="MDEntryPx" id="270" presence="cptional"»<copy/></decimal>
<decimal neme="MDEntrySize" id="271" presence="gptichal"><copy/></decimal>
<ulnt3Z neme="HDEntryDate" id="272" presence="optional"><copy/></ ulnt3Z>
<ulnt3Z name="HOEntryTime" id="273" presence="optional"»<copy/¥</ ulnt3Z>
<byteVector neme="TradingSesszionID" id="338" presence="optional"><copy/></byteVector>
<byteVector neme="QucteCondition” id="2Z76" presence="opticnal"><copy ¥ /byteVector>
<byteVector neme="TradeCondition” id="277" presence="opticnal"»<copy/ ¥ /byteVector>
<ulnt3Z name="OpenClcseSettleFlag” id="286" presence="optional"»<default/></ulnt3zZ>

i i <decimal name="NetChgPrevDay" id="451" presence="gpticnal"><copy/»</decimal>
= i { <decimal name="Yield" id="236" presence="gpticnal"><copyr< decimal>

<decimal name="AccruedInterestimt" id="35384" presence="optional"»<copy/></decimal>

<decimal name="ChgFrouwWAPrice” id="5510" presence="opticnal”*<ccpy/>< decimal>
<decimal name="ChglpenInterest” id="5511" presence="opticonal"><copy/></decim=l>
<int3Z name="TotalMumDfTrades" id="613%" presence="opticnal"><copy/></int3zZ>
<decimal name="TradeValue" id="6143" presence="optiohal"»<copy/></decimal>
<int32 name="0OfferlbOr" id="3168" presence="opticnal"><copy/></ int33>
<int3Z name="BidHbOr" id="3163" presence="optional"><copy/></int3i>
<decimal name="ChgFromSettlmnt” id="3750" presence="cpticnal"><copy/></decimal>
<int3Z neme="SumltyOiBest" id="10603" presence="optional"><copy/></int3Z>
<gtring name="0OrderSide"” id="10504" presence="cptional"s><copy/></string>
<g3tring name="0OrdStatus" id="10505" presence="optional"><copy/></string>
<decimal neme="0OrdBalance"™ id="10506" presence="optional"><copy/></decimal>
<decimal name="0OrdValue" id="10507" presence="cpticnal"»<copy/></decimal>
<decimal name="MinCurrPx" id="10503" presence="gptichal"><copy/></decimal>

i i =ulnt3Z name="HinCurrPxChgTime” id="10510" presence="opticnal"»<copys></ulntii>
r : < /zequencer
i </templates




3.2.6 Tpouecc pekoanpoBaHuaA
Mpouecc AekoaNpPOBaHNS NPOUCXOAUT B CNEAYHOLLEN NOCNeA0BaTENbHOCTY:

War 1. TpaHcnopt: KnveHT cucteMbl MonyyaeT 3akoampoBaHHoe FAST
coobLieHme.

LWar 2. lekoanposaHne nakeTa:

- Onpenenenue WwWabnoHa;

- 3BneyeHne 6MHapHbIX 3aKOAMPOBaHHbLIX 6UT;

- [locTpoeHmne CooTBETCTBUS MeXAY NOyYeHHbIMK BTaMmn 1 NonsMun B LWAbnoHe.

Lar 3. lekoagMpoBaHMe nosie: NnpuMeHeHne onepaTopoB A4Sl onpeaeneHns 3HavyeHusl Ha
OCHOBaHMM WabnoHa.

LWar 4. Moctpoenune FIX coobuieHuns

LLar 5. O6bpaboTka FIX coobuieHus.



Encoded FIX/FAST
message

3.2.7 MNpumep FAST-wabnoHa
Table 1

Template Syntax Use and Description

1 <template hame="X" id="6" \ NaoeHTudnkaTop 1 Ha3BaHuMe WwabnoHa.
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xmlns="http://www.fixprotocol.org/ns/fast/td/1.1">
<string name="MessageType” id="35">

<constant value="X" />
</string>
<string name="ApplVerID” id="1128"><copy/></string>
<string name="SenderCompID” id="49"><copy/></string>
<uInt32 name="MsgSegNum” id="34"> <increment/></ulnt32>

<ulnt64 name="SendingTime" id="52"><copy/></ulnt64>

<byteVector name="MessageEncoding”
id="347"presence="optional”> <default/> </byteVector>
<sequence name="GroupMDEntries”>

<length name="NoMDEntries” id="268"/>
<ulInt32 name="MDUpdateAction” id="279"
presence="optional”><copy/></ulnt32>

<string name="MDEntryType" id="269"
presence="optional”><copy/></string>
<byteVector name="MDEntryID" id="278"
presence="optional”><copy/></byteVector>
<byteVector name="Symbol” id="55"
presence="optional”><copy/></byteVector>
<int32 name="RptSeq” id="83"
presence="optional”><copy/></int32>
<decimal name="MDEntryPx" id="270"
presence="optional”><copy/></decimal>
<decimal name="MDEntrySize" id="271"
presence="optional”><copy/></decimal>
<ulnt32 name="MDEntryDate” id="272"
presence="optional”><copy/></ulnt32>
<ulnt32 name="MDEntryTime" id="273"
presence="optional”><copy/></ulnt32>

MessageType onpeaeneH Kak Tun AaHHbIx string, naeHtudukatop = 35.

ApplVerID onpeaeneH Kak T1n AaHHbIX string, naeHtndukaTop = 1128
SenderCompID onpegeneH kak Tun gaHHbix string, naeHtudunkatop = 49
MsgSeqNum onpeaeneH kak Tvn AaHHbIX unsigned integer, naeHTUdUkaTop =
34

SendingTime onpeaeneH kak TMN AaHHbIX unsigned integer, naeHtudukaTop =
52

MessageEncoding onpeaeneH Kak Tun AaHHbIX byte vector, naeHtudukatop =
347

Onpegenenune penutuHr rpynnsl MDENtries. ‘NoMDENtries’ nokasbiBaeT
KOJTIMYECTBO MOBTOPSIOLMXCS S/IEMEHTOB.

MDUpdateAction onpeaeneH kak Tmn AaHHbIX unsigned integer,
naeHTuduKkaTop =

279

MDEntryType onpeaeneH Kak Tun AaHHbIX string, naeHtudunkatop = 269

MDEntryID onpegeneH kak Tun AaHHbIX byte vector, naeHtTudunkatop = 278
Symbol onpegeneH kak TvMn gaHHbIX byte vector, naeHtudunkatop = 55.
RptSeq onpeaeneH kak TvMn gaHHbIX signed integer, naeHtudpukatTop = 83
MDEntryPx onpeaeneH kak TMn AaHHbIX decimal, naeHtudukaTtop = 270
MDEntrySize onpegeneH kak Tun gaHHbIx decimal, naeHTudukatop = 271
MDEntryDate onpegeneH kak Tun gaHHbIx unsigned integer, ngeHtudukaTop
= 272.

MDEntryTime onpegeneH kak Tvn AaHHbIX unsigned integer, naeHTudukaTop
=273
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<byteVector name="TradingSessionID"
id="336"presence="optional”><copy/></byteVector>
<byteVector name="QuoteCondition” id="276"
presence="optional”><copy/> </byteVector>
<byteVector name="TradeCondition” id="277"
presence="optional”><copy/> </byteVector>
<byteVector name="0OpenCloseSettIFlag”
id="286"presence="optional”><copy/></byteVector>
decimal name="NetChgPrevDay” id="451"
presence="optional”><copy/></decimal>

<decimal name="AccruedInterestAmt”
id="5384"presence="optional"”><copy/></decimal>
<decimal name="ChgFromWAPrice” id="5510"
presence="optional”><copy/></decimal>

<int32 name="TotalNumOfTrades” id="6139"
presence="optional”><copy/></int32>
<decimal name="TradeValue” id="6143"
presence="optional”><copy/></decimal>
<decimal name="Yield” id="236"
presence="optional”><copy/></decimal>
<int32 name="0OfferNbOr” id="9168"
presence="optional”><copy/></int32>
<int32 name="BidNbOr” id="9169"
presence="optional”><copy/></int32>

<string name="0rderSide"” id="10504"
presence="optional”><copy/></string>

<string name="0OrderStatus” id="10505"
presence="optional”><copy/></string>

<decimal name="MinCurrPx” id="10509"
presence="optional”><copy/></decimal>

<ulnt32 name="MinCurrPxChgTime"
id="10510"presence="optional”><copy/></ulnt32>

TradingSessionID onpegeneH Kak Tvn gaHHbIX byte vector, ngeHtudmkatop =
336

QuoteCondition onpeageneH kak TmMn aaHHbIX byte vector, naeHTndmkaTop =
276

TradeCondition onpegeneH kak TmMn AaHHbIX byte vector, naeHtndmkaTop =
277

OpenCloseSettiFlag onpeaeneH kak Tun gaHHbIX byte vector, naeHtTndmkatop
= 286

NetChgPrevDay onpegeneH kak Tun aaHHbix decimal, naeHtudgukatop = 451.

AccruedInterestAmt onpegeneH kak Tun gaHHbIx decimal, naeHTndukatop =
5384

ChgFromWAPrice onpeneneH kak Tvn aaHHbiX decimal, naeHtudwvkarop =
5510

TotalNumOfTrades onpegeneH Kak TuMn  JdaHHbIX  signed  integer,
naeHtudmkatop = 6139

TradeValue onpeaeneH kak Tvn gaHHbIx decimal, naeHTudukaTop = 6143
Yield onpegeneH kak Tun gaHHbIX decimal, naeHTudukatop = 236

OfferNbOr onpeaeneH kak TN AaHHbIX signed integer, naeHTudukaTop =

9168
BidNbOr onpegeneH kak Tvn gaHHbIx signed integer with identifier = 9169

OrderSide onpeneneH Kak TUn AaHHbIX string, naeHTudukatop = 10504.
OrderStatus onpegeneH Kak Tun AaHHbIX string, naeHTugukatop = 10505
MinCurrPx onpeaeneH kak Tun aaHHbix decimal, naeHTudgukatop = 10509.

MinCurrPxChgTime onpegeneH kak Tun  AaHHbIX  unsigned integer,
naeHtudmkatop = 10510.



3.3. OcHoBHbIe noToku UDP

B ocHoBHbIX noTokax (Statistics, Orders, Trades — Feed A 1 Feed B) B pexnme multicast no npotokony UDP pacnpocTpaHstoTcs
cnegyrowme pbiIHOYHbIE AAHHbIE:

+ B notoke Statistics — cTaTUCTMKa pbIHKa.

» B notoke Orders — o6HOBNEeHUs Tabnuubl 3as1BOK.

» B notoke Trades — 06HOBNeHWs Tabnuubl CAENOK.

* B notoke Instrument Status — obHoBNeHMSA cTaTyca PUHAHCOBbLIX MHCTPYMEHTOB

Bce nepeuncneHHble MOTOKM TpaHCiMpytoTcs no npotokony UDP multicast. Kaxabii MOTOK TpaHCAMpyeTCs Ha OTAE/IbHOM
multicast-agpece. B coOTBeTCTBYIOWMX MNOTOKaXx A W B TpaHCIMpylOTCAa uAeHTUYHble coobleHns. [ybnuposaHue obecrnevvBaeT
CTaTUCTUYECKOE CHUXEHUE BepOosaTHOCTM notepb UDP-nakeTos.

3.3.1 MNotoku Instrument Definitions

B notokax Instrument Definitions (Feed A n Feed B) ¢ ¢pmKCcMpoBaHHON NEPUOAMYHOCTBIO PACChINATCA ONUCaHUst MHAHCOBbIX
MHCTpYMeHTOB B BMae FIX-coobuweHunn Security Definition (d), 3akoanpoBaHHbIX B (popMaT FAST. OaHO COO0bLLEHME COAEPXKMUT OnMncaHue
0AHOro (MHAHCOBOro MHCTpyMeHTa. MNMpumep coobuleHuns:

8=FIXT.1.1|9=400|35=d|1128=9|34=1551|460=5|423=2]|911=1572|49=MOEX|55=VRSBP|48=RU000AODPG75|22=4|461=EPXX

XX|167=PS]|
107=Voronezh EnergoSbyt.Comp(pref)|15=RUB|120=RUB|5217=2-01-55029-
E|5385=FOND|969=0.001|5508=0.4|7595=18716678|350=54|351="BopoHex.3Heprocb.komn"OAO
an|5382=20|5383=BopoH3HC6MN|52=2011050308:29:32.968|870=2|871=27|872=3|871=8|872=0|1310=1|561=1]|1309=1|336=SMAL |
10=000|

MNpuMeyaHue: kaxaas ueHHas 6ymara (Ter 55 'Symbol') MoXeT ToproBaTbCs B pas/IMUHbIX PEXUMAX, OTIMHAIOLLUMXCA NapaMeTpaMm TOPros U
LeHHbIX 6ymar. Ter 336 coaep>XuT KoA pexuma Topros. [Ans Kaxaon ueHHon 6yMarn MoryT 6biTb AOCTYMHbI HECKONIbKO peXxmMMoB <Board>. Kaxayto
koMbuHaumio TeroB 55 n 336 B Security Definition cneayeTt paccmaTpuBaTh Kak OTAENbHbIA 06BEKT C OTAENbHBIM MOTOKOM OOHOBMEHWI PbIHOYHbIX
[AAHHbIX.



3.3.2 Motokun Market Statistics, Orders, n Trades
Cnepytowme pblIHOYHbIE AaHHbIE PacnNpPOCTPaHSAIOTCS B OTAE/bHbIX NOTOKaX:

Motokn Statistics (A u B) — nepepaloT pbIHOYHYIO CTaTUCTUKY, OOHOBAEHMS U3 Tabnuupl
SECURITIES. Buabl o6HoBnenuin: Add, Change, n Delete. 9neMeHTbl pbIHOYHbIX AQHHbIX:
'0"' (KoTMpOBKM Ha NOKYMKY);

'1' (KoTMpoBKM Ha npoaaxy);

'2' (MHopMaumsa No nocneaHen caenke);

'3' (Cnncok nHAeKcoB);

'4' (LleHa OTKpbITUS/LUEHA NEPBOM CAENKM);

'5' (LleHa 3aKpbiTUs/LEHa NoCNeaHeN cAeNKU NpeablayLLEro AHS);

'7' (MakcnManbHasl LeHa caenkm);

'8' (MMHMManbHas LeHa caenkn);

'9" (CpegHeB3BeLLEHHbIE LiEHbI);

‘A’ (AncbanaHc);

'B' (O6bEMBI CAENOK);

J' (Mycrov cHaMwor)

‘N' (MakcumarsibHas LEHA Cripoca B TEYEHNE OCHOBHOM M/ JOMO/THUTE/IBHOM CECCHM),

'O' (MurumaibHas eHa rnpeasioKeHnsl B TEYEHNE OCHOBHOU Wi [OMO/THUTE/IBHON ceccmm),

'Q’' (PacyeTHas yeHa ayKuymoHa)

"W’ (LleHa ayKumoHa 3aKpbiTHUs);

T’ (O6bEM ayKLMOHa 3aKpbITUs);

‘e’ (3arpeT HeobecrieHeHHbIX TOpros)

1" (Cripoc ocHOBHOM /i [JOMOSTHUTEIbHOV CECCum),

J' (MpegrioxerHne 0CHOBHOU ni [OMO/IHUTESILHOU Ceccm),

'h' (LeHa ripegroproBoro rnepmosa);

k' (L{eHa nocneroproBoro riepmoja);

1" (PbiHOYHaS LeHa 2); [151 Ba/IIOTHOIO PhiHKa — LiEHa Ba/llOTHOMO UKCUHIE, paccynTaHHas 3a rnepnoq 11:59-12:00 MOCKOBCKOIro
BpemeHu

'm' (PbiHO4YHas LeHa); [19 Ba/lloTHOIO PbiHKa — LIEHE Ba/TIOTHOIO UKCUHIa

0" (OpuumaribHas LieHa OTKPbITUS),

D' (OpunuynaribHasa Tekywas LeHa),

q' (MpmzHaBaemas KOTUPOBKA); [/151 Ba/IIOTHOIO PbIHKG — MEXKAYHAPOHAs LiEHa Ba/IIOTHOMO UKCUHIa



' (OpununarnbHas UeHa 3aKkpbitis);

'v' (CoBokyriHbIi cripoc);

'w' (CoBOKyriHoe rpeaioxeHne);

S' (LleHa ayKkuymoHa KpyriHbIMU r1aKeTamim),

X' (ObbeM ayKyMOHa KPYITHbIMU NaKeTamu,);

'V’ (Hakor/ieHHbIV KYTOHHBIM 0X04 Ha AATY PacyeToB, B pybrisx, B [IEPECYETE HA EANHMILIY @UHAHCOBOIrO
UHCTPYMEHTA)

u' (Gropauyns);

* [otoku Orders (A n B) — nepenatoT 06HOBNEHNS CMUCKA aKTUBHbIX 3asiBOK PbIHKA.
Buabl o6HoBnernwnii: Add, Change, n Delete. DneMeHTbl pbIHOYHbIX AaHHbIX: '0' (3asBKka Ha nokynky), '1'
(3asiBka Ha npoaaxy), ‘f’ (pblIHOYHAs 3asiBKa Ha MOKYMNKY B ayKLUWOH OTKPbITUS/3aKpbiTns), ‘g’ (PbIHOYHAs
3a5BKM Ha NPOAAXY B aYKUMOH OTKPbITUS/ 3aKpbiTUS), ')’ — HET AaHHbIX.
» Totoku Trades (A n B) — nepeaatoT 06HOBNEHMS U3 TabnuLbl CAENOK PbIHKA.
Buabl o6HoBneHun: Tonbko Add (MDUpdateAction(279) =0). SneMeHTbl pbiHOYHbLIX AaHHbIX: MDEntryType (269) = 'z' (Bce
CAENKW/CNMCOK 06e3NnYeHHbIX CAENOK), ‘)’ — HET AaHHBbIX.

[aHHble pacnpocTpaHsatoTcs B Buae FIX-coobuieHuint Market Data — Incremental Refresh (X), 3akoaMpoBaHHbIX B ¢opMmaT
FAST. Kaxxgoe coobLuieHne MoXeT cogepXXaTb 0OHOBNEHUS MO HECKONbKMM (PMHAHCOBLIM MHCTPYMEHTaM.

» Totoku Instrument Status (A u B). Mpn M3MeHeHMM TOProBoro CrtaTyca MHCTPYMEHTA B 3TU MOTOKM OTNPaBASeTCs cooblieHme
Security Status (f).

3.3.3 TMotoku Recovery

B notokax Recovery (Statistics, Orders, Trades, Instrument Status) B pexume multicast no npotokony UDP ¢ dumkcnpoBaHHOM
NepPUANYHOCTbIO PACNPOCTPaHSIOTCS TEKYLLUME CHIMLLIOThI COOTBETCTBYIOLMX AaHHbIX B BUae FIX-coobluenni Market Data — Snapshot/Full
Refresh (W), 3akoampoBaHHbIX B popMmaT FAST. Kaxaoe cooblueHve coaep>XxuT MHPOpMauMIio N0 OAHOMY WMHCTPYMeHTY. MHdopMaums
BKJIIOYAET TEKYLUMA TOProBbI CTAaTyC MHCTPYMEHTA M TEKYLLEE COCTOSIHNE COeANHEHNS C TOProBoM CUCTEMOM.



KnneHTbl He AO0MKHbI CywaTb 3TU MNOTOKM MOCTOAHHO. K HUM HeobxoAMMO MOAKN0YATLCS TOMbKO B C/ly4dae HeobxoaAMMOoCTH
BOCCTAHOBUTb NponyweHHYO B OCHOBHbLIX MOTOKax VIHCI)OpMaLI,MPO. lNocne BOCCTaHOBNEHUSA KIIMEHTY PEeKOMEeHAYeTCs NpeKkpaTUTb
cnywatb AaHHbIE NOTOKMW.

3.3.4 CoobweHnuns Trading Session Status u HeartBeat

Mpn U3MEHEHNM COCTOSIHMSI COeAMHEHUSt C TOProBoM cucTeMon B cooTBeTCTBYOWME UDP-NOTOKM MHKPEMEHTAsIbHbIX 0OHOBNEHUM
oTnpasnsetca coobuweHune Trading Session Status (h).
Mpun oTCyTCTBUM OBHOBNEHWUI MK NpU Nay3e Mexay uMkiammn nybnmkaummn cooblueHmn recovery B notokax UDP multicast neproamnyeckm
nybnukyoTcs cooblieHns Tuna Heartbeat.
Coobuenns HeartBeat n Trading Session Status yBenuumBatoT nopsiaKoBble HOMepa coobLleHui (34).

3.3.5 Ceccum pgns 3anpoca nponyulieHHbiX coobweHu no TCP

[laHHbIN CepBMC NO3BONSIET K/MEHTY 3anpoCUTb Mepecbiniky Habopa COO6LEHUA B 3aAaHHOM Auana3oHe HOMEpPOB, YXe
ony6nnkoBaHHbIX B 0AHOM M3 UDP-NOTOKOB.

Ansa 3anpoca FAST coobuleHnin knmeHT oTkpbiBaeT TCP coeanHeHune un 3ateM uHuummpyeT FIX ceccuto, oTnpasnsis cooblieHune
Tuna Logon. 3anpoc FAST coobleHnn otnpasnsieTca B Buge FIX-coobweHnss Market Data Request (V). B 3anpoce knneHT ykasbiBaeT
AMana3oH MopsiAKOBbLIX HOMEPOB ANl NMepecbiniky, a Takxke maeHTudukatop UDP-noToka, M3 KOTOPOro 3anpalimeaeTcs MHgopMauus.
[lonyckaeTcs ToNbKO 0AUH 3anpoc.

HaHHble 3anpawmBaemMbix FAST-COOGLLEHNA OTMPABASOTCS KAWEHTY BHYTPU YcTaHoBneHHoM TCP ceccuv u nepepaloTcs B
3aKoanpoBaHHOM cornlacHo FAST dopmate. [nunHa kaxaoro coobuieHns B TCP noToke AaHHbIX nepefaeTcs kak 4-6aTHoe uncio B
Hayvane Kaxgoro coobuieHus:



Message s Template
MAP Message
length 1D 8
v FA . F S > A »
4 bytes N bytes Nbytes
W W
Message length FAST-message

Mo 3aBeplieHnto oTrnpaBkn cooblueHnn MOEX Market Data Multicast otnpaBnsieT knueHTy FAST cooblieHne Logout u oxuaaeT
oTtBeToro FIX coobueHns Logout. MNocne 3asepwenuns FIX ceccumn TCP coeamHeHne 3aKpbiBaeTcs.
[aHHbIN CEepBUC KMEHT AO/MKEH WMCMOMb30BaTb /MWL B Cllydae MPOMyCKOB HEHOMbLIOro 4YMcia COOBLEHUA OAHOBPEMEHHO B ABYX
noTtokax (A u B). ins orpaHnyeHuns Harpy3ku Ha noacuctemy TCP Replay u ceteBon TCP Tpaduk, NPUMEHSIIOTCA OFPaHUYEHNS Ha:
« MaKcuManbHOEe KOIMYECTBO COODOLLIEHNIA, KOTOPOE MOXET YKa3aTb KNMeHT B 3anpoce Market Data Request (V). 3anpoc 6onbliero
ymcna coobLLEHMI OTBEPraeTcs.
« MaKkcuManbHOe KOMMYECTBO OAHOBpPEMEHHbIX TCP ceccuid, OTKpbiBaeMbix ¢ ogHoro IP agpeca knueHTa. lMonbiTka yCTAHOBUTb
6onbluee YMCno OAHOBPEMEHHbBIX COeANEHMIN OTBEPraeTCsl.
« MakcumanbHoe uncno TCP coeamHeHun B aeHb ans ogHoro IP agpeca. Mocneaytowme 3anpockl COeAMHEHNS OTBEPratoTcs
« Bpems oxxuaaHus BXoAALWMX COOBLEHNI OT KneHTa. MNpu npeBbileHnn BpeMeHn oxunaaHua TCP coeanHeHne 3aKpbiBaeTCs.
« MaKCMManbHOE KOMWYECTBO OAHOBPEMEHHO YCTaHaBnMBaeMblx TCP coeanHeHui. [MONbITKM YCTAHOBUTbL OOSblUEE YMUCIIO
COeAMHEHWUI OTBEPratoTCs.

YncneHHble 3HAYeHUs! [AaHHbIX OrpaHuyeHuit npueeaeHbsl B danne TCP_Replay_Limits.pdf, pa3meweHHoM no aapecy
ftp://ftp.moex.com/pub/FAST/ASTS/config/



3.4.BoCCTaHOBJIEHME NMPONYLYEHHbIX AaHHbIX

[daHHble Bo Bcex UDP-noTokax pacnpocTpaHsatoTcs B ABYX ak3emnnspax (A n B) Ha aByx pasHbix multicast-agpecax. KnuneHty
pekoMeHayeTcs obpabaTtbiBaTb 06a NOTOKa B BUAY HErapaHTMPOBaHHOCTU AocTaBkn UDP-nakeToB.

MOXeT CyunTbCs Tak, 4To ByayT yTepsiHbl NakeTbl U3 060MX MOTOKOB, B 3TOM C/ly4ae HeobxoaMMO BOCMO/Ib30BaTLCS MpoLesypom
BOCCTAHOB/IEHWNS AAHHbIX.

MOHSATb, YTO COOBLLEHNE YTEPSIHO MOXHO MO MPOMyCcKaM B MOPSAKOBLIX HOMepax coobueHunii 34-MsgSeqNum mnm no nponyckam B
HOMepax WMHKpeMeHTanbHbIX 0bHOBNeHun 83-RptSeq. Hanmume nponyckoB O3HA4aeT, YTO K/AMEHT MOSy4YaeT AaHHble He B MOJSIHOM
06beMe, a pbIHOYHbIE AaHHbIE 60sblUe HE AOCTOBEPHBLI. HE06X0AMMO BOCNONb30BaTLCA NPOLIEAYPON BOCCTAHOBIEHMS.

MOEX Market Data Multicast npegoctaBnseT HECKO/IbKO MeXaHW3MOB A1 BOCCTAHOBMIEHMS AaHHbIX. PekoMeHayeTcs B MepByto
oyepenb MCNonb3oBaTb MOTOKM Recovery. BocctaHoBrieHne npu nomowm TCP-coeanHeHust OOMycKaeTcsl TOSIbKO A1 MPOMnyCKOB
HeboNbLIMX YMcen COObLLEHNN OAHOBPEMEHHO B ABYX KOMUSX NMOTOKOB.

3.4.1 BoccraHOB/IeHMe nponyLleHHbIX AaHHbIX U3 NoTokoB Recovery (UDP)

BoccTaHoBneHme nponylweHHbIX AaHHbIX U3 [TOTOKOB Recovery MoXeT 6blTb MCMonb30BaHO Ans nosaydeHust 6onbworo obbvéma
MOTEPSIHHBLIX AaHHbLIX M ANS NOAKIYEHUs nocne ctapTa ToproB. B noTtokax Recovery yepe3 (PMKCMPOBaHHbIA MHTEpPBas BPEMEHW B
LUMKIe pacnpoCTPaHAIOTCSA CHIMLWOTbI PbIHOYHbIX AAHHbIX.

B kaxpgom coobuweHun Market Data — Snapshot/Full Refresh (W) Tar 369-LastMsgSeqNumProcessed cooTBeTcTBYeT Tary 34-
MsgSeqNum coobuieHna Market Data — Incremental Refresh (X) B cooTBeTcTBYtOWEM NOTOKE, ONYy6IMKOBAaHHOMY HAa MOMEHT CO3[4aHus
CHIMLWOTa AN AaHHOIO MHCTPYMEHTa.

Homep 0b6HOBNEHMs1 KaXkaoro MHCTPYMeHTa, coaepxalumnca B 1are 83-RptSeq coobuieHusi Market Data — Snapshot/Full Refresh
(W), cooTBeTCTBYeT HOMepy WHKpeMeHTanbHOro o6HOBMeHus, codepxaweroca B Tare 83-RptSeq cooteetcTBytowero MDEntry
nocneaHero coobueHns Market Data — Incremental Refresh (X), BkntoUEHHOMO B @HHbIA CHAMLUOT.

[laHHble MO WMHCTPYMEHTY B KaHane MHKPEMEHTasbHbIX OOHOBNEHMI CneayeT cuMTaTb akTyasllbHbIMM C TOrO MOMEHTA, Kak HOMep
06HOBNEHUS 3TOro MHCTpyMeHTa B Tare 83-RptSeq coobuieHns Market Data — Incremental Refresh (X) ctaHeT 6onblue 3TOoro HoMepa B
aHanorn4yHoM Tare coobueHnss Market Data — Snapshot/Full Refresh (W) ansa aToro nHcTpymeHTa.



Takxe AaHHble MO MHCTPYMEHTY B KaHase WMHKPEMEHTaNbHbIX OOHOBMEHWA MOXHO CYMTaTb akTyasllbHbIMM C TOrO MOMEHTA, Kak
nopsiakoBbIi HoMep coobuleHns Market Data — Incremental Refresh (X) ctaHeT 6onblie 3HayeHust Tara 369-LastMsgSeqNumProcessed
coobuenuns Market Data — Snapshot/Full Refresh (W) no 3ToMy MHCTpyMeEHTY.

Hymepaumsi cooblieHnii B KaXAoOM UMKIE OTMPaBKM CHIMWOTOB HauMHaeTcs € 1. [03TOMy BCE CH3MWOTHI CleayeT CcyuTaTb
NOSTYYEHHBbIMW, KOrAa NpuxoamT coobLueHmne C NoOpsiAKOBbIM HOMEPOM 1, KOTOpOEe OTHOCUTCS K CIeAyoLWEeMY LMKIY.

Tar 7944 — RouteFirst 3HaueHneM 'Y' oTMevaeT nepeoe coobLieHMEe B CHEMNWOTE N0 AAHHOMY UHCTPYMEHTY.

Tar 893-LastFragment 3HayeHneM 'Y' oTMevaeT nocneaHee cooblieHne B CHIAMNLWOTE N0 AAHHOMY MHCTPYMEHTY. M03TOMYy CHAMWOT
Mo MHCTPYMEHTY CNeayeT cuMTaTb NONyYeHHbIM, Koraa nosaydeHo coobueHune ¢ 893-LastFragment = 'Y' (Cc yueTom OTCYTCTBUSI NPOMYCKOB
no Tary sequence number). KOCBEHbIM MPU3HAKOM MOSlyYeHMS MOSIHOrO LMK/a CHAamMWOTOB SBASETCA COOTBETCTBME KOMMYECTBA
noslydeHHbIX cHanwoTos Tary 911 TotNumReports n3 notoka IDF.

TakuMm 06pa3oMm, Npu Hayane NPoC/yLMBaHUS B CEpeaMHE UMKIA CHEMLOTOB UMEETCS BO3MOXHOCTb MOJTYUYNTb BEPHbIA CHEMLLOT
MO MHCTPYMEHTY Kak Habop coobuieHnin oT nepBoro coobuleHuns ¢ 7944=Y go nocneaHero c 893="Y".

Moka MAET Nony4YeHue CHIMLIOTA, KIMEHT AO/MKEH HaKamnIMBaTb COOOLUEHMS M3 KaHana WMHKPEMEHTasIbHbIX OOHOBEHMI, YTOObI
NPUMEHNTb UX MOC/E NOSTYYEHUS CHIMLWIOTA.

MNMocneaoBaTenbHOCTb LLArOB MpY BOCCTAHOB/IEHMM COOTBETCTBYET LaraM 4—7, npuBeAeHHbIM B pasgene 2.2.

Mocne BOCCTAHOB/IEHUSI MPOMYLUEHHbIX COODOLWIEHWA KIMEHTY CneayeT npekpaTuTb CiyliaTb MNOTOK Recovery, 4Tobbl He
neperpy»atb CBOI CETEBYIO UH(DPACTPYKTYPY.

3.4.2 [lpouecc BOCCTAaHOBJIEHUS AAHHbIX

Mpouecc BOCCTAHOBMEHUS 3aTparnMBaeT TOMIbKO MOTOKM C NponyleHHbIMU coobueHnsiMu. OcTanbHble MOTOKM MOoryT 6biTb
obpaboTaHbl ABYMSI cnocobaMun: OHM MOryT BbITb NepeMeLleHbl B ovepeib, 40 TeX Nnop, noka He byayT nonyyeHbl BCe NAaKeTbl U3 NOTOKA
Recovery, nnbo oHM MoryT 6bITb 06paboTaHbl NapannenbHO C NOToKaMn Recovery.

3.4.2.1.1 [lepemelyeHmne naKeTosB B OYEPEADL
JlaHHbIA NpoLecc NPUMEHSIETCA K COOBLLEHMSM M3 NMOTOKOB OBHOBMEHUIN BO BpeMst 06paboTkM MakeToB M3 notoka Recovery. Bo
n3bexxaHne HaKomnIeHns C/IMIKOM 60MbLIOro KOMYECTBa NakeToB B ovepean pekoMeHayeTcs obpabaTtbiBaTb 0OHOBNEHMS Cpa3y Xe, Kak
TONIbKO ByAeT nony4yeH COOTBETCTBYHOLMNIA UM CHIMLUOT.
e Onpenenutb NOTOK, B KOTOPOM MNponyLleHo cooblieHune.
e [lonyunTb M NONOXUTb B 04epeab COOBLLEHUSI U3 NMOTOKOB OOHOBNEHWN.



e [lonyunTb CHANWOTHLI 3 NOTOKA Recovery, KOTOPbIN COOTBETCTBYET NMOTOKY OBHOBNEHWI C NPOMYLLEHHbIM COOBLLEHNEM.
e [IpoBepUTb YTO BCE HYXKHbIE CHAMNLLOTbI 6bI/IM NONYyYeEHbI:

a. [lopsakoBbIM HOMEP COOBLLEHUI B LUMKIE CHIMWOTOB HaumHaeTcs ¢ 1. YTobbl onpeaenntb KOHeL LUMKNa, HY)KHO A0XAATbCS
cneaytowero coobueHns ¢ 34-MsgSeqNum = 1.

b. CHaMwOTLI B NOTOKaX Recovery oTNpaBnstoTCs B TakOM Xe Mopsiake, Kak U OnMCaHUs MHCTPYMEHTOB B NoTokax Instrument
Definitions. Mo 3HauyeHutio 7944=Y onpepensieTca nepsBoe cooblieHne B Habope COObLWEHNA CO CHEMWOTOM Mo
WMHCTPYMEHTY, a no 3HayeHnto 893=Y - nocnegHee cooblieHne ans 4aHHOro MHCTPYMEHTa.

e 3abpaTtb M3 ouepean Bce COobLLEHUS, B KOTOPbIX:
a. 3HadeHue 34-MsgSeqNum 60sblue MUHUMaNLHOrO 3HayeHus 369-LastMsgSeqNumProcessed coobueHns Market Data —
Snapshot/Full Refresh (W) B n0AHOM UMK/AE CHEMLWOTOB MO BCEM UHCTPYMEHTaM.

Nnn
b. 3HauyeHue 83-RptSeq m3 coobuieHns Market Data Incremental — Refresh (X) ans gaHHoOro vHctpymeHTta 6onblie, yeMm
3Ha4veHne 83RptSeq M3 CHanwoTa.
e [1poaomknTb NonyyYeHne 06HOBNEHUN.

3.4.2.1.2. [MapannenvrHas obpaborka
JaHHbI NpoLecc MO3BONSIET OCYLIECTBASATb MOSyYeHne OOHOBMNEHMM MO WMHCTPYMEHTAM W OJHOBPEMEHHO BOCCTAHOB/IEHME
NPONYLLEHHbIX AAHHbIX.
1. OnpeaenuTb NOTOK, B KOTOPOM MpOonyLeHo cooblieHune.
2. MonyyaTb 06HOBNEHUS, 1, BO3SMOXHO, NPOMyLlEHHble AaHHble 0OHOBATCS U MNOTEPSOT aKTyaNbHOCTb.
3. TMony4nTb CH3MNLIOTLI M3 NOTOKa Recovery, KOTOPbIN COOTBETCTBYET MOTOKY OOHOBNEHWUI C NPOMYLLEHHbIM COOBLLEHNEM.
4. [ns KaXaoro MHCTpyMeHTa:
a. CpaBHUTb 3HauyeHue 369-LastMsgSeqNumProcessed n3 cHanwoTa co 3HayeHueM 34-MsgSeqNum u3 O6HOBMEHUS, U
ybeantbcs, uto 34-MsgSeqNum He MeHbLue. Mnu
b. CpaBHUTb 3HadeHue 83-RptSeq u3 cHanwoTa co 3Ha4veHneM 83-RptSeq m3 obHOBNEHNS U ybeanTbCs, YTO 3HadeHue 83-
RptSeq 13 o6HOBNEHUS HE MEHbLLE.
5. Mpoaomkutb nonyvyeHme 06HOBNEHWUN.



3.4.2.1.3. WHKpemeHTa/IbHbIe O6HOBJ/IEHNSI MHCTPYMEHTA
CoobLleHNs 13 NOTOKOB C OOHOBNEHUSAMM COAEPXAT HOMepa OBHOBNEHMIN ANsl Kakaoro MHCTpyMeHTa (tag 83-RptSeq). B kaxaon
MOBTOPSIOLLENCS TPynne 3MEMEHT PbIHOYHbLIX AaHHbIX COAEPXWUTCS HOMEP WHKpPEMEeHTanbHOro O6HOBNEeHust MHCTpyMeHTa (tag 83-
RptSeq).
KnuMeHTbl MOryT OTCNeXuBaTb MOPSAOK HOMEPOB WHKPEMEHTANIbHbIX OOHOBMEHWM ANns 6bICTPOro O6HapYXXeHUs nponycka
coobLeHn.
« Ecnu nopsipok HoMepos 83-RptSeq HapylleH, 3TO rOBOPUT O TOM, YTO YacTb PbIHOYHbLIX AbIHHbIX MO WMHCTPYMEHTY 6bina
nponyLieHa.
» Ecnu nopsigok HoMepos 83-RptSeq He HapyLueH, 3TO rOBOPUT O TOM, YTO AAHHbIE MO MHCTPYMEHTY BEPHbI U aKTyaslbHbI.

3.4.2.1.4. BoccraHoBJIeHHE MO MHKPEMEHTAa/IbHbIM O6HOBJ/IEHHSIM
Kak npaBuio, KAWMEHTbl AO/MKHbl OTC/AEXMBATb COCTOSIHME [aHHbIX MO KOTUPOBKaM. HO, BO3MOXHO, Mpu MNOTEpPSX AaHHbIX,
NHKpEMEHTasIbHble 06HOBNEHNS Nydlle NO3BOASAT 0TO6Pa3nTb akTyaslbHOE COCTOSIHME KOTMPOBOK, Aaxe 6e3 HeobxoanMocTn obpallatbes
K npoueaypaM BOCCTAHOBMIEHMS. DTOT MPOLECC Ha3blBAETCS BOCCTAHOB/IEHWEM MO MHKPEMEHTaNbHbIM OBHOBMEHUAM. [ns NMKBUAHbLIX
NHCTPYMEHTOB 605bliast BEPOSATHOCTb BbICTPOro O6HOBMEHUS AaHHbIX M KaK CneacTBue 6biCTpasi NoTepst akTyasbHOCTM MPONYLLEHHbIX
AaHHbIX.

3.4.3 BoccraHoB/neHue nponylleHHbIX AaHHbIX No TCP-coeanHeHuIo
BocctaHoBneHe fAaHHbIX, NponylweHHblX B noTokax Statistics, Orders, Trades, MOXHO BbINOAHUTL, 3anpocuB ux no TCP
coeavHeHno. [aHHbI Ccnocob BOCCTAHOB/IEHUSI HE SIBNSIETCS BbICOKOMPOM3BOAMTENbHLIM, M €ro CneayeT WCNonb30BaTb TOMbKO B
KpaHEM C/lyyYae M TONbKO ANst 3arnpoca HEGOMbLLOrO KOMMYECTBA NPOMYLLEHHbIX COO6LEHNA. KONMYECTBO COOBLLEHNIA, KOTOPOE MOXET
6bITb 3aNpPOLLEHO K/IMEHTOM 3@ OAHO MOAK/IOYEHME, 3aAaéTcs B KOH@UrypaunoHHoM danne cepeepa MOEX Market Data Multicast. [ns
3anpoca NPONyLEHHbIX AaHHbIX KIMEHT AO/MKEH BbINOHUTL CNeAyoLne AeNCTBUS:
1. YcraHoBuTb TCP-coeanHeHue c cepeepoM MOEX Market Data Multicast.
2. OtnpaBuTb cepepy FIX-coobweHune Logon(A). B cnyyae ycnewHon aBTopu3aumnn, cepeep otBetut FAST-coobuieHnem Logon(A).
B kauectBe 3HayeHu TaroB 553 (username) u 554 (password) wucnonb3ayetca oaHa u3 nap userO\passO, userl\passi,
user2\pass2
MNpumep:
8=FIXT.1.1|9=94|35=A|49=SimpleClient| 56=MOEX|34=1]|52=20150530-11:01:44|98=0]108=10|553=user0|554=pass0]|1137=9|10=078|



3. OtnpasuTtb cepBepy FIX-cooblieHne Market Data Request (V), B KOTOPOM HEO6XOAMMO YKa3aTb:
a. WpeHtndukatop UDP-noToKa, N3 KOTOPOro 3anpalumnsatoTcsa coobueHns — B Tare 1180-ApplFeedID.
b. [dvana3oH NopsAKOBbIX HOMEPOB 3arnpallunBaeMbIx coobueHuin — B Tarax 1182-ApplBeginSeqNo 1 1183-ApplEndSegNo.
Mpumep:
8=FIXT.1.1]9=91|35=V|1128=9|49=SimpleClient| 56=MOEX|34=2|52=20150530-11:01:44|1180=0LR|1182=1000|1183=1400|10=077|

e CepBep obpabaTbiBaeT TOMbKO OAMH KOPPeKTHbIM 3anpoc Market Data Request (V) oT knveHTa. ECnm 3anpoc KOppekTeH, TO
cepBep OTMpaBASET KAMEHTY 3anpoleHHble FAST coobuleHnsi ¢ nopsigkoBbIMM HOMEpaMu, Mo KOTOPbIMM 3TM COObLLeHUs
N3Ha4anbHO 6bInn oNy6MKoBaHbI B COOTBETCTBYOLWEM oToke.

e [locne oTnpaBku oTBETa cepeep oTnpasnseT FAST coobleHune Logout

e Ecnn 3anpoc HekoppekTeH, To cepeep oTnpasnseT coobweHne FAST Logout ¢ yka3aHMeM NpUYMHbI OTKa3a.

e Ecnu cepsep He nonyunt Market Data Request (V) B TeueHne onpenenéHHOro MHTepBasa BpeMeHU rnocne ayteHTudukaumm, To
cepBep oTnpasnseT coobuweHne FAST Logout ¢ ykazaHMeM NpUYMHbLI 3aBEpLUEHMS CECCUM

e [locne otnpaBku cooblieHns Logout cepeep oxxuaaeT OTBETHOMO cooblueHns Logout.

e TCP coeanHeHne 3aKpblBAaeTCs MOCne MoslydyeHus OTBETHOMO COODLLEHUS UM MO UCTEYEHUM UHTEepBana OXuaaHus.
MpyMeyvaHne: HeoTnpaBka OTBETHOro coobuieHns Logout cumtaeTcss HeHopMasibHbIM MOBEAEHMEM.

4. My6nnunHbin FIX nHtepdenc
OnucaHve uHTepdelica basmpyetca Ha cneumdukaumm npotokona FIX (Financial Information Exchange, http://fixprotocol.org/)

Bepcuun 5.0 SP2; npepnonaraeTcs, YTo YnTaTeNb y)Ke 3HakOM C OCHOBaMW 3TOro NpoToKosa.
CuCTEMOM MCNONb3YIOTCS TOSIbKO Te CO0bLEeHNs (Frpynmbl) U UX MONSl, KOTOPbIE ONMUCaHbl B AaHHOM Ny6/IMYHOM MHTEpdENCe.

Cneqyer o6patnTb BHUMAHNE, YTO [10/15, MPUCYTCTBYOIUME B CTAHAAPTE 5.0 SP2 (0653aT€/IbHbIE U HE 06S3aTE/ILHBIE), HO HE
[IEPEYNCIIEHBI B LAAHHOM [1YO/IMYHOM WHTEPQDEUCE, CYNTAIOTCS HEOOS3ATE/IbHbIMU U HIHOPHPYIOTCA OMUPMKEH. 3HaqyeHus [10/1EH,
MPUCYTCTBYIOLUME B CITUCKE [OMYCTUMBIX 3HAYEHM B CTaHgapTe 5.0 SP2, HO He onvcaHHble B 3TOM [OKYMEHTE, CYUTAIOTCH
HEKOPPEKTHBIMU — U MTOCTYIIAILNE COOBLYEHNS C TAKUMU AaHHBIMU 6YAYT OTK/IOHEHBI.
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4.1. Fpynnbl nonemu

4.1.1 3arosoBOK

Table 2

Hannumne

[lonycTuMble 3Ha4YeHUsA MpuMevyaHue

8 BeginString 0] String (8) 'FIXT.1.1' OnpepensieT Ha4ano HOBOro COOBLLEHNS U BEPCUIO
npoTokona. Bceraa coaeput He3alwmnppoBaHHbIe AaHHbIE,
[JOJKHO 6bITb NEPBbLIM NOMEM B COOBLLEHNN.

9 BodyLength Yy Length [nvHa coobueHns. PaccunTbiBaeTcs B COOTBETCTBUMN CO
CTaHAapToM. Bceraa coaeput HesalwmdpoBaHHbIE AaHHbIE,
[I0/MKHO 6bITb BTOPbLIM MOMeEM B cooblleHun. O6s3aHo 6biTh
€C/IM OTnpaB/isieTcsa nonb3oBaTeneM B cepeuce TCP Recovery.

35 MsgType 0] String (10) OnpepensieT Tvn cooblienns. Bcerga coaepxut
He3almndpoBaHHble JaHHble, AOMHKHO 6bITb TPETHMM NOMEM B
coobLeHun.

1128 AppVerID 0] String (1) ‘9’ (FIX50SP2) OnpepensieT Bepcuto NpoTokona Ans application messages.

Bcerpa copep>xut He3awmndpoBaHHbIE AaHHbIE. [JOMKHO
OTMpaBnsATLCA nocne Tara 35.

49 SenderCompID O String (12) WpeHTndukaTop KOMNbloTEpa — OTNPaBUTENS COOOLLEHUS.
Bcerga coaepxuT He3awmndpoBaHHbIE JaHHbIE.

Ecnu cooblueHne otnpaensieTcs Ha cepeep TCP Replay
6UpXKK, TO 3TO NONE MOXET CoAepXaTb NPOU3BO/bHOE
3HauyeHue.

56 TargetCompID O String WpeHTndukatop GupMbl — nonyvatens coobLieHus.
Bcerga coaepXXuT He3alwmndpoBaHHbIE JaHHbIE.

Ecnu cooblueHne otnpaensietcs ¢ MOEX, 3To nose AOMKHO
coaepxatb naeHTugukatTop nonb3oearens (USERID),




npucBoeHHoe 6pokepy Ha MOEX.

34 MsgSegNum 0] SegNum MopsiAKOBbLIN HOMEP COOBLLEHMS.

52 SendingTime 0 ulnt64 Bpemsi nepeaaumn coobuieHns (Bo BpemeHHon 3oHe UTC) B
cneayrowem dopmate: YyMMDDHHmMmMSSuuuuuy, ¢
MOCTOSIHHOW ANnHOW 18 3HaKOB, rae yy — ABE MNajline
undpsl roga (17 ana 2017r.), MM — Homep Mecsaua, DD
— HoMep AHA, HH — HoMep yaca, mm — HOMep MWUHYThI,
SS — HOMep ceKkyHAbl, uuuuuu — ApobHas YacTb
CeKyHAbl, OKPYr/ieHHas A0 MUKPOCeKyHA. Bce yactu
Nonst UMEIOT yKa3aHHyo B LWabnoHe
yyMMDDHHMmMSSuuuuuu AnvHy 1 ONOSHSATCA
HYNsSIMX Npy HEOBXOANMOCTW.

Mpumep: 52=170125080709000030 ans spemenn 2017-
01-25 08:07:09.000030 B NnpmnBbLIMHOM (popMaTe ANs
YTEeHUS.

ObpaTunTe BHUMaHWe, YTo 3TOT (hOpPMaT MUCMONb3YEeTCS BO BCEX
Tunax cooblleHunin, Bkntodas TCP Replay.

347 MessageEncodin | H String(11) ‘UTF-8' (Unicode) Tun koamposaHusa (He ASCII cumsonbl). Obs3aTensHoe,
g ecnn xoTsa 6bl 0AHO U3 nonei B coobLLEeHUN UMeeT
KOANpPOBKY, oTnunyatowytocs ot ASCII.

4.1.2 Tpeinep
Table 3



[onycTuMbie 3Ha4YeHUsA NMpuMeyaHue

Hanuuue

10  CheckSum (0] String(3) KoHTponbHasi cyMma coobuwenuss (3 6ainta). Bcerma coaepxxut
He3aWundpoBaHHbIE AaHHble, [O/MKHO ObiTb NOCMEeAHMM MONeM B
coobLeHun.

4.1.3 Ipynna Instrument

Table 4

[donycTuMbie 3HaYEeHUsA NMpuMeyaHue

]
s
F
s
[
]
k= =
o

String(12) Kon/abbpeBuaTypa LeHHOW bymaru. B ero ka4ecrse
UCTIO/Ib3YETCS BHYTPEHHUH UBEHTUPDUKATOP PUHAHCOBOIO
UHCTPpyMeHTa Ha MOEX (SECCODE).

MpumeyaHue: hMHAHCOBLIN MHCTPYMEHT € kogoM SecCode
MOXET ObITb AOCTYNEH ANF TOProB B pa3HbIX pexumax. Bl
AOJMKHbI paccMaTpyBaTb kKoMbuHaumio Symbol (55) +
TradingsessionId (336) kak OTAENbHbIN MHCTPYMEHT C
OTAENbHBIMU KOTMPOBKAMU U Tabnuuamm CAenoK U 3asiBoK.

48 SecurityID H | String NaeHTndnkaTop GMHAHCOBOrO MHCTPYMEHTa (Hanpumep,
CUSIP, SEDOL, ISIN, v T.n.).

22 SecurityIDSource H | String ‘4" (ISIN) Tun unaeHTUMKaTOpPa (MHAHCOBOMO MHCTPyMeHTa. [lone
obs3aTencHoe, ecnu onpeaeneHo 3HaveHue nons SecurityID
(48).

55 Symbol




460

461

167

Product

CFICode

SecurityType

H | int
H | String
H | String

'3’ (CORPORATE);

‘4’ (CURRENCY);

'5" (EQUITY);

'6’ (GOVERNMENT);

*7' (INDEX);

‘9’ (GENERAL COLLATERAL
CERTIFICATE)

'10’ (MORTGAGE);

'11’ (MUNICIPAL);

'12’ (OTHER);

*13’ (FINANCING).

‘CORP’ (KopnopaTtusHble obnuraumm)

‘FOR’ (BasntoTHbIN KOHTPAKT)

'CS’ (AKUMK OBbIKHOBEHHBIE)

'PS’ (AKUMM MPUBUNEMMPOBAHHBIE)

‘EUSOV’ (EBpoobnuraums)

‘BN’ (LleHHble 6ymaru, BbinyLLEHbI
6aHKoM)

‘MF’ (Man nHBECTUUMOHHBIX (HOHAOB)

‘MUNI" (MyHMumMnanbHble
obnuraumn)

'RDR’ (Poccuiickue penosmTapHble
pacrnmnckm)

‘ETF’ (ByMaru MHOCTpaHHbIX
WMHBECTULMOHHbIX (POHAO0B)

‘COFP’ (UnoTeuHble cepTUduUKaTl
yyacTtus)

*XCN’ (Kop3uHa 6ymar)

'STRUCT' (dononHuTeNbHbIN
naeHTndmKaTop Ccrnmcka)

‘WAR’ (MHCTpPYMEHT «3asiBKu-

Tun NpoayKTa, C KOTOPbIM CBsA3aHa LieHHasi byMara.

Tun ueHHol 6ymaru no craHaapty ISO 10962. CFI koa
(Classification of Financial Instruments).
Tun ueHHol ymarw.



CMUCKN»)
‘GCD’ (KnupuHroBblit ceptudmkaT
yyactus)

541 MaturityDate LocalMktDate [aTa noralueHuns ans obnuraumi

224 CouponPaymentDate LocalMktDate [laTta BbinnaThl HAKOMNJIEHHOrO KYNOHHOMO A0X0Aa.

223 CouponRate Price BenvunHa KynoHa, Bblpa)eHHasl B BaslloTe pacyeToB

107 SecurityDesc String OnwucaHve LeHHoln 6ymarn. Ans MOEX 3To none coaepxuT
HavMeHoBaHMe MHAHCOBOrO MHCTPYMEHTA Ha @HIIUINCKOM
A3bIKE.

350 EncodedSecurityDesclLen Length OnwvHa nons EncodedSecurityDesc (351) B 6aitTax.

351 EncodedSecurityDesc data HasBaHue wueHHOM 6ymMarn Ha pycckoM s3blke (He ASCII
CcMMBONbI).  Tun KOAMPOBKKM ykasaH B none MessageEncoding
(347) B 3aronoBke COO6LLEHNS.

5217 StateSecurityID String Homep rocyaapcTBeHHOM permcTpaumm.

5382 EncodedShortSecurityDescLen Length InvHa nonst EncodedShortSecurityDesc (5383) B 6aiiTax.




5383 EncodedShortSecurityDesc H | data KpaTkoe (He ASCII cMMBOSbI) HaMMEHOBAHME LIEHHOM GyMaru
Ha PpYCcCKOM $3bIKe. Tvn KOAMPOBKM YKasaH B none
MessageEncoding (347) B 3aronoBke coobLueHus.

5556 BaseSwapPx H | Price Ba3oBbliii kKypc npu Toprosne CBOIM MHCTpyMeHTaM.

5558 BuyBackPx H | Price LleHa 6a3oBas ans pacdeta AoxoaHocTu. Ecnu ykasaHa, To
pacyeT AO0XOAHOCTU MPOM3BOAUTCS MO 3TOM LEHe (B KayecTBe
UueHbl norawenus). [MMpu  3anonHeHun  BUYBACKPRICE
ob6s3aTenbHO 3anonHsercs none BUYBACKDATE

5559 BuyBackDate H | LocalMktDate [aTa, K KOTOpOii paccuMTbIBaeTCs A0XOAHOCTb. ECnm ykasaHa,
TO pacyeT AOXOAHOCTU MPOU3BOANTCS C UCTOSIb30BAHNEM 3TOM
faTtol

4.1.4 Tpynna Instrument Extension
Table 5

aJTHIHne

[lonycTuMble 3Ha4YeHus MpuMeyaHue

870 NolInstrAttrib H NumInGroup KonunyectBo anemeHTOB B rpynne InstrAttribs.
=> InstrAttribType H int '8' (KynoHHsI nepvoa) Tun atpmbyTa LeHHoN bymaru.
871 '27' (Kon-Bo AECATUYHBIX 3HAKOB Mone obs3aTensHoe, ecnu NolnstrAttrib (870) > 0.
(DECIMALS) B ueHax (pmHaHCOBOro
WHCTPYMeHTa)
=> InstrAttribValue H String 3HayeHue aTpubyTa LeHHOW Bymaru (ecnim NpUMEHUMO).
872

4.1.5 TIpynna Market Segment

Tag
aJInyue
Mone Tvn [onycTtumblie 3Ha4YeHuns MpunmeyaHune

Table 6




1310
=> 561
=> 1309

=>=>625

NoMarketSegments H NumInGroup
RoundLot H Qty
NoTradingSessionRules | H NumInGroup
TradingSessionID H String (4)
TradingSessionSubID H String

NA — HeT Topros

O — nepuop OTKpbITUS

C — nepwvog 3aKkpbITus

N — HOpManbHbI NEPUOA TOProB

L — ayKUMOH 3aKpbITUS

I — ANCKPETHbIN ayKLMOH

D — ayKLMOH KpPYMHbIX MAKeToB

E — nepuoa Topros o ueHe

ayKLMOHa 3aKpbITus

S — ayKUMOH OTKPbITUS

A - AykumoH: ®asa cbopa 3as8BOK

a - AyKumoH: dasa 3aK/I4eHns caenok
b - AykumoH: ®a3a hopMMpoBaHNS
peecTpa. 3as1BK1 3a6/10KMPOBaHbI.

p - AykumoH: ®asa napannenbHoro cbopa
W yOOBNETBOPEHMWS 3asBOK

Konnuectso anemeHToB B rpynne MarketSegmentGrp.

KonnyecTBo UeHHbIX 6ymMar B OAHOM CTaHAapTHOM JioTe.

KonnuectBo anemeHToB B rpynne TradingSessionRulesGrp.

NaoeHTndukaTop pexrMma Topros, B KOTOPOM TOpryeTcs
(PMHAHCOBbLIN MHCTPYMEHT. Mcnonb3yeTcs Anst ykasaHus
pexxuma Topros SECBOARD.

MpuMeyaHme: PpUHAHCOBbLIN UHCTPYMEHT MOXET ObiTb
JOCTyrneH Ans TOProB B pa3HbIX pexxMMax. Bbl AOMHKHbI
paccMaTpuBaTb KOMbuHaumio Symbol (55) +
TradingsessionlId (336) kak OTAENbHbIN MHCTPYMEHT C
OTAENbHBIMU KOTUPOBKAMU U Tabnuuamm cAenoK v 3asiBok.

YKa3blBaeT nepuoa Topros.
MNpymMeYyaHus:

Koa nepvoga He onpeaeneH nepea HauasoM TOpros
M nocne nx oKoOHYaHusA

MepeknioyeHne  Mexay  nepvogamm  06bIYHO
MPOMCXOAUT C KPATKOBPEMEHHLIM MEPEK/TIOYEHMEM
TOpProBoro cratyca B coctosiHMe Het Topros, B
KOTOpPOM Koz nepuoaa He onpeaeneH (625=NA)
Mopsaok CMeHbl MEpUOAOB TOProB WM pacnucaHue
onpegensetca [lpaBunamMM TOProB WM PbIHOYHLIMM
YCNOBUAMM

Koa nmepvoga B 3TOW rpymnne Monen ykasblBaeT Ha
nepvoa, KOTOPbIM NpoAosiKancss B MOMEHT Hayana
umkna BewaHua Security Definitions. O6HOBREHMSA
CTaTyca MHCTPYMEHTA, KOTOPbIE MOIYT NPUXOAUTL BO
BpeMS BELLAHMNS LIMKIa AO/HKHbI 3aMEHSTb CTATyC Ha
cTaTyc u3 coobuieHunn 35=f.



=>=>326 | SecurityTradingStatus | H int 18- HeT TOpros

18— Topru 3aKpbIThl

118 nepwopn oTKpbLITUA

103 nepwopa 3aKkpbITUS

2— nepepbiB B TOprax

17— HopManbHbI NeEpUo TOProB
102— ayKUMOH 3aKpbITUs

106— ayKLMOH KpYMHbIX NaKkeToB
107— AVCKPETHBIV ayKLMOH

119— ayKUMOH OTKPbITUA

120— nepwoa TOPros No LeHe ayKuMoHa
3aKpbITUSA

YKasblBaeT TOProBbli CTaTyC MHCTPYMEHTA.
MpumMeyaHwe: nepepbiB B TOprax 0603HavaeTcs Kak 326=2 u
naeHTudukaTop nepuoaa B none 625.

» Cratycbl HeT Topros u Toprun 3akpbITbl O3Ha4aloT
pasHble TEXHONOrM4ecKne COCTOSIHUS TOproB no
WHCTpYMeHTy. OfgHako, oba 3Tu CTaTyca 03Ha4aroT
3arnpeT TOpProBbIX OMepaLmii, MO3TOMY UM
NpuCBanBaloTC OANHAKOBbIE 3HaYeHus nons 326.

»  Kog cTaTyca B 3TOW rpynmne nosiei yKa3blBaeT Ha
CTaTyC, KOTOpLI CyLeCTBOBa/l B MOMEHT Havana
uMkna BewaHus Security Definitions. O6HoBneHNs
cTaTyca MHCTPYMEHTa, KOTOpble MOryT NpUXOAnNTb BO
BpeMS BellaHusl UMKNa A0MKHbI 3aMeHATb CTaTyC Ha
cTaTyc U3 coobuieHnn 35=f.

=>=>9680 | OrderNote H Char

YpoBeHb NIUCTUHra.

4.2. CoobuleHnss CeCCUMOHHOr0 YPOBHS

4.2.1 Logon (A)
Logon coobuieHune oT nonb3osaTens K MOEX:

[lonycTuMble 3HaYeHUsA

Table 7

NMpumeuyaHue

<Standard Message ) Tun coobuienns = A’

Header>

553 Username O* String MmMsa nonb3oBatens (NOrvH).

554 Password O* String ‘ Maponb nonb3oBaTensl.

1137 DefaultAppl O String ‘9’ (FIX50SP2) OnpegensieT BEPCMIO NPOTOKONA Ha CECCUOHHOM
VerID YPOBHe.




MNprMeyaHue: HaCcToSTENbHO peKoMeHAyeTcs wuaeHTUduuMpoBaTb GUpMy 4epe3 3Havawyk cTpoky B none SenderComplD
3aronoska FIX coobuiennii kaHana TCP replay.

Logon coobuieHne ot MOEX K nosib3oBaTento:

Table 8
Hannuue
[lonycTuMble 3Ha4YeHus MpuMevyaHue

<Standard Message Header> O MsgType ="A’
108 HeartBtInt 0] int MHTepBan oXuaaHUs TOProBbIX COOBLIEHNIA UK

coobleHuin HeartBeat.
1137 DefaultApplVerID O String ‘9" (FIX50SP2) OnpenensieT BEPCUIO MPOTOKOMNA Ha CECCUOHHOM

YPOBHE.

4.2.2 Logout (5)
Table 9

Hannuue

[onycTumbie 3Ha4YeHUsa MpumevyaHue

<Standard Message 0] Tun coobwenuns =5
Header>
58 Text H String MNpyuynHa 3aBepLUEHUs CeCCUM.

4.2.3 Heartbeat (0)
Table 10



Hanuuue

[lonycTuMble 3HaYeHUsA NMpuMeyaHue

<Standard Message 0] Tun coobuleHns =
Header> ‘0’

4.3. CoobLieHnsa 6usHec ypoBHS

4.3.1 Security Definition (d)
Table 11

[lonycTuMble 3HaYeHUsA NMpuMevyaHue

<Standard Message (0] Tun coobuieHns = 'd’

Header>

911 | TotNumReports 0] int KonnuecTBo coobLueHnii no BCEM UHCTPYMEHTaM.

Component block (0] [aHHble No (hMHAHCOBOMY MHCTPYMEHTY.

<Instrument>

Component block H JononHuTtenbHas nHdopmMauus no bUHaHCOBOMY

<Instrument Extension> MHCTPYMEHTY.

15 Currency H Currency Koa BantoTbl, B KOTOPOI Bblpa)X€H HOMMHaN LIEHHOM
bymaru.

Component block <Market| H JononHutenbHas  uHdoOpMaumMs no  PUHAHCOBOMY

Segment> WHCTPYMEHTY, €ro SIUCTUHIY, BKJIlOYasi TOProBbIi CTaTyC
W Nepuoj Ha MOMEHT Hayana UMKIa BelaHus. OTu
[aHHbIe MO3BONSAIOT ONpefenuTb CTaTyC UHCTPYMeHTa U
nepvoa TOProB ANs NO3AHMX MOAKIOYEHWUN, Koraa
coobueHns Tuna 35=f 6blnKn NponyLueHsbl.

120 | SettlCurrency H Currency Koa BanioTbl, B KOTOPOM MPOM3BOAATCA pPacyeTbl Mo
[AaHHOMY (PMHAHCOBOMY MHCTPYMEHTY.




423

5385

64

969

5508

5850

7595

9119

9982

9696

PriceType

MarketCode

SettlDate

MinPriceIncrement
FaceValue
OrigIssueAmt
NoSharesIssued
SettlFixingDate

DividendNetPx

QuoteText

H int

H String

H* | LocalMktDate

H float
H Amt
H Int
H | Qty

H LocalMktDate

H Numeric

H Char

'1' (B npoueHTax OT HOMMHanNa)
'2' (3a eanHMLy, HanpuMep, 3a akUMo UK 3a
KOHTPaKT)

Twun ueHbl.

Ona PENO c UK npuHuMaeT 3HauyeHue ‘1’, c ykasaHueM
ctaBku PElNO, a He HOMMHana akuuu unu obnuraumm

Kog pblHKa, Ha KOTOPOM Topryercs (UHAHCOBBIN
WHCTPYMEHT.

Mpumeuvanne: MarketCode ykasbiBaeT Ha rpynny
pPeXUMOB TOProB C MOXOXWMWM MpaBuiaMn TOProB.
3HauyeHne MarketCode MoXxeT coBmagaTb CO 3Ha4YeHUEM
<Market> 336 Tara, HO UMETb MHOE Ha3Ha4YeHMe.

[daTta pacyetoB, BblpaxeHHas B [TTTMMAL dopmare.
Ans  cUCTEMHbIX pexumoB (OHAOBOrO M BaOTHOMO
pblHKa — yKa3blBaeT AaTy pacyeToB

[nsa neperoBOpHbIX PEXMMOB — YyKasblBaeT pAaTy
pacyTeTOB A/ MCMNOSIb3YEMOro MO YMOJSYaHMIO Koaa
pacyeToB. ®dakTuyeckas pAaTa pacyeToB MO cAenke
MOXET OTNIMYATbCA OT 3TOWN AaThl U NYyONNKYeTCs B Mnone
SettlDate MNoToka 06e3N1MYEHHBIX CAEMOK.

[ins BantOTHBLIX CBOM- MHCTPYMEHTOB: AaTa pacyeToB A/s
NepBoi CAESKW.

MWHMUManbHbIW LWAr U3MEHEHUS LIEHBI.

HoMuHanbHas CTOMMOCTb OAHOW LieHHOM 6yMaru, B
BasltOTe UHCTPYMEHTa.

O6beM B obpaLleHum
O6beM Bbinycka.
[laTa 3aKpbITUS peecTpa akLMoHepoB

BennunHa OUBUAEHAOB, BblpaXXEHHaAsA B BankoTe
pacuyeToB

KomMMeHTapuu



4.3.2 Security Status (f)

CoobuweHunsa Security status ysegomnsitloT 06 M3MeHeHUsIX TOProBoro craTyca M nepuoga TOpProB MO WMHCTPYMEHTY. HaumHas ¢
Bepcun 4.0 nybnukaums cooblieHnii Security Status nponssoanTca B oTAenbHOM noTok ISF.

MpumeyaHue: [nsi NOMyYeHUs aKTyanbHbIX CTaTyCOB MHCTPYMEHTOB B CLEHapuM MO3AHEro MOAK/IYEHUS, MOXanyucra,

ncnonb3ynTte kaHan Security Definitions (IDF) B kayecTBe CHENWOTOB A5 nonen 326 n 625.
Table 12

AonycTuMbie 3HaAYEeHUN NMpuMeuyaHue

<Standard Message Header> | O Tun coobuieHus = 'f'

55 Symbol O | String Koa/ab6peBunaTypa LEHHON ByMaru. B ero kayectse
UCMOJIb3YETCS BHYTPEHHWUIN MAEHTUGUKATOP (DMHAHCOBOIO
MHCTpyMeHTa Ha MockoBckol bupxxe (SECCODE).
MpumeyaHme: hMHAHCOBLIN MHCTPYMEHT € kogoM SecCode
MOXET ObITb AOCTYMEH A/ TOProB B pa3HbIX pexumax.
Bbl #O/MKHBI paccMaTpuBaTh kKoMbuHaumio Symbol (55) +
Tradingsessionld (336) kak 0TAENbHbIA MHCTPYMEHT C
OTAENbHBIMU KOTUPOBKAMU U Tabnuuamm CAenoK u
3as1BOK.

336 TradingSessionID H | String NaeHTudmkatop pexumMa TOpros, B  KOTOPOM
Topryetcsi (pvHaHCOBbIM MHCTPYMeHT. Mcrnonb3yeTcs

Ans ykasaHus pexxuma Topros SECBOARD.

MpuMeYaHue: hMHAHCOBLIN MHCTPYMEHT € kogoM SecCode
MOXeET ObITb JOCTYNEH A1 TOProB B Pa3HbIX peXMMaXx.
Bbl O/MKHBI paccMaTpuBaTh koMbuHaumio Symbol (55) +
Tradingsessionld (336) kak 0TAENbHbIA MHCTPYMEHT C
OoTAeNbHbIMW KOTUPOBKaMK M Tabnuuamun caenok u
3a51BOK.




625

326

TradingSessionSubID | H | String

SecurityTradingStatus | H

int

NA — HeT Topros

O — nepuog OTKpbITUS

C — nepwvog 3aKpbITuUs

N — HopManbHbI NEPUOA TOProB

L — ayKUMOH 3aKpbITUS

I — AMCKpETHBIM ayKUMOH

D — ayKUMOH KPYMHbIX MaKeToB

E — nepvoa TOpros no LeHe ayKuMoHa
3aKpbITUS

S — ayKUMOH OTKPbITKSA

A - AykumoH: ®a3a cbopa 3asaBOK

a - AyKumoH: ®asa 3aK/IlYeHns CaenoK

b - AykumoH: ®asza hopMMpoBaHuUs peectpa.

3asBKM 3abI0KMPOBaHbI.

p - AykumoH: ®a3a napannensHoro cbopa u

YLAOB/IETBOPEHMUS 3a5BOK

18 — HeT Topros

18 — TOpru 3aKpbITbl

118 — nepmoa oTKpbITUS

103 — nepuoa 3aKpbITUS

2 — nepepbiB B TOprax

17 — HopManbHbIN Nepyoa Topros

102 — ayKUMOH 3aKpbITUS

106 — ayKLIMOH KPYMHbIX MaKeToB

107 — ANCKPETHbIN ayKLIMOH

119 — ayKLUIMOH OTKpbITUSA

120 — nepvoa TOPros Mo LieHe ayKuMoHa
3aKpbITUS

YKa3blBaeT nepuos Topros

Koa nepuvoga He onpegeneH nepea Hadanom
TOProB M Mocnie UX OKOHYaHWS

MNepekntoyeHne Mexay nepuvogamMum  0BbIYHO
nponcxoauT C KpPaTKOBPEMEHHbIM
nepekto4yeHnemM TOproBoro Cratyca B COCTOSIHUE
Her ToproB, B KOTOpPOM KoA nMepuofda He
onpegeneH (625=NA)

Mopsaok CMeHbl NepMoAOB TOProB M pacnucaHue
onpegensetcsa lMNpaBuaamMnm TOProB M PbIHOYHBIMM
YCNOBUAMM

YKka3blBaeT TOProBblil CTaTyC UHCTPYMEHTa
MNpumMeyaHus:

MepepbiB B TOprax 0603HavaeTcs Kak 326=2 u
naeHtTudmkaTop nepuoaa B none 625

Cratycbl HeT Topros n Topru 3aKpbITbl O3Ha4aloT
pa3Hble TEXHOSIOrMYeCcKUe COCTOSIHUSA TOPros Mo
MHCTPYMeHTy. OfHako, oba 37K cTaTyca
03HayaloT 3arnpeT TOProBbiX ONepaLmii, NO3TOMY
UM NpUCBaNBAKOTCA OAMHAKOBbLIE 3HAaYeHUs Nons
326.



5509 | AuctionIndicator H | Boolean 'Y' (Oa); NHAMKaTop MHGMOPMUPYIOLLWIA, YTO MO AaHHOMY
'N' (Her). WHCTPYMEHTY MPOBOAUTCS ayKUMOH NEPBUYHOIO
pa3MeLleHns. B HacToslee BpeMs AaHHble ayKLMOHOB
NepPBUYHOrO pasMeLLeHnst He NyBANKYTCS B NOTOKaX.
MNpymMeYyaHus:
. 5509=N gns Bcex TMNOB ayKUMOHOB, KpOMe
ayKLUMOHa NepBMYHOIO pa3MeLLEHMS.
. Boolean 3HauyeHus1 nepeaatotcs B FAST
Co0bLLEHNAX KaK ABOMYHbIE uenbie: 0 and Nu 1 gna Y

4.3.3 Trading Session Status (h)
Table 13

Hannuue

AdonycTuMbie 3HaAYEeHUs NMpuMeuyaHue

<Standard Message 0] Tun coobuwennsa = 'h'
Header>
336 TradingSessionID O String MaeHTndmrKaTop ToproBon ceccun. Mone coaepxuT
NaeHTUPUKATOP pbIHKA.
340 TradSesStatus 0] int '100' (CoegnHeHune ¢ MOEX ycTtaHOBNEHO); Cratyc ToproBoi ceccun. MHDOPMUPYET 0 COCTOSAHUK
'101' (CoeanHeHne ¢ MOEX noTepsiHo); noaknioyeHns cepeepa MOEX Market Data Multicast
'102' (CoeanHeHWEe BOCCTAHOB/IEHO, FIX/FAST Platform k ToproBoi cucreme 6Upxu.
CcUCTEMa He mepesanyckanach); MpuMeyaHue: nonyvyeHne BeCbMa MasioBEPOSITHOIO
'103' (CoeanHeHWe BOCCTAHOBMEHO, ToproBas  coobuleHns 340=103 o3HavaeT, YTo Toprosas cucrema
cucTeMa nepesanyckanach) 6bl1a nepesanylieHa c NONHOW NoTepelt NpeablayLLero
COCTOSIHUSA. Bbl AO/MKHBI YAANUTb BCE MOJTyUYEHHbIE
[aHHble U HaYaTb MpoLeaypy UX MOMyYeHnUs C CaMoro
Havana.
58 Text H String TekcToBasi CTpoka B cBoboaHOM opmaTe. MoxeT

MCMONb30BaTbCS ANSt KOMMEHTApUEB, AOMOMHUTETbHOM
MHOPMaLMK KacatoLencsl NoAKTIoUEHNS K




KOHKPETHOMY pbiHKY MOEX.

4.3.4 Market Data Request (V)
Table 14

AonycTuMbie 3HaYEeHUs NMpuMevyaHue

<Standard Message Header> | O Tun coobwenuns = V'

1180 ApplID H String OLR, TLR, MSR, ISF Naentndmkatop UDP-noTokKa.

1182 ApplBegSegNum | H SegNum MopsiaKoBbIM HOMEP NEPBOrO 3arpallvBaeMoro coobLeHusI.

1183 ApplEndSegNum | H SegNum MopsaKoBbI HOMEpP MOCNEAHEro 3arnpallvBaeMoro cooblleHus. Ecnn

3anpoc  Ha ogHo  coobuwenne, TO  ApplBegSegNum(1182) =
ApplEndSeqNum(1183). Ecnu 3anpoc Ha Bce coobuieHnsi (HO He 6onee
MaKCMManbHOr0 YMcia nepecbliaeMbiX COODLLEHUI) Nocne OnpeaeneHHoro
coobuenns, To ApplEndSeqNum(1183) = *0’(6eckoHe4HOCTb).

4.3.5 Market Data - Snapshot/Full Refresh (W)
Table 15

Hajaunun

[lonycTuMble 3HaYeHUsa NMpuMeyaHue

<Standard Message Header> 0] Tun coobuienns = 'W'

83 RptSeq O |int Homep o0b6HOBNEHMss  uHCTpyMeHTa.  CoOTBETCTBYET
RptSeq(83) B nocnegHem coobuweHnn Market Data -
Incremental Refresh (X), koTtopoe 6bin0 onybankoBaHoO K
MOMEHTY (hOPMUPOBAHMS CHEMLIOTA NO MHCTPYMEHTY.




369

340

55

893

LastMsgSegNumPro
cessed

TradSesStatus

Symbol

LastFragment

H | SegNum
H | int

O | String

H | Boolean

100’ (CoeanHenne ¢ MOEX ycTaHOBNEHO);
'101’ (CoeanHenne ¢ MOEX noTtepsiHo);
‘102’ (CoeanHeHMe BOCCTaHOB/EHO,
Topro.asli CMCTEMA He nepesanycKanach);
‘103’ (CoeanHeHme BOCCTaHOBIEHO,
TOproBasi CMUCTEMa Mepe3anyckanach).

'Y (MocnepgHee cooblieHne, CHINWOT
ccopMumpoBaH);

‘N’ (CoobLieHne He nocnegHee, CH3MWOT
elle He copMUPOBaH).

3HayeHne, cooTBeTCcTBYylowlee MsgSeqNum(34) wu3
nocnegHero coobuwernns Market Data - Incremental
Refresh (X), koTopoe 6bi0 nonyyeHo M obpaboTaHo K
MOMEHTY (OpMMPOBaHUS CHEMWOTa MO  AaHHOMY
WNHCTPYMEHTY.

MpuMeyaHne: AN pasHbIX WMHCTPYMEHTOB 3HayeHue
3TOro MOSSt MOXET 6biTb PasHbIM BHYTPWU OAHOrO M TOrO
Xe umkna nybaMkaumMm CHenwoToB.

CraTyc coeavHeHust ¢ Toprosol cuctemoi. MHdbopmupyet
0 COCTOsIHMM noakntoyeHns cepeepa MOEX Market Data
Multicast FIX/FAST Platform k Toprosoi cucreme 6upxm.
MprMeyaHue: NoyyeHne BeCbMa MasloBEPOSITHOrO
coobLeHns

340=103 o3Ha4aeT, 4TO TOproeas cucrema bbina
repesanylleHa C NoJIHONM NoTepei npeablayLero
COCTOSIHUSA. Bbl AOMKHBI YAQNUTb BCE MOMYYEHHbIE
[aHHble 1 HayaTb Npoueaypy MX NoyYeHUst C CaMoro
Hadana.

Kon/abbpeBuaTtypa LieHHOW 6ymaru. B ero kauectse
NCNONb3YETCSH BHYTPEHHWUI MAEHTUHUKATOP (PMHAHCOBOIO
MHCTpYMeHTa Ha MOEX (SECCODE).

MpuMeyaHue: hMHAHCOBLIA MHCTPYMEHT € kogoM SecCode
MOXET 6bITb JOCTYNEH ANS TOProB B pa3HbIX pexunmax.
Bbl fOMKHBI paccMaTpuBaTh koMbuHaumtio Symbol (55) +
TradingsessionlId (336) kak oTAeNbHbIA MHCTPYMEHT C
OTAENbHLIMU KOTUPOBKAMK 1 Tabnmuamm caenok u
3asBOK.

NHaukaTop, MOKas3biBaWOLWWA, ABASETCA NX COOBLLEHUE
nocnegHUM B cepuu, KoTopast popMMpyeT CH3MWOT Mo
[aHHOMY MHCTPYMEHTY.

Boolean 3HaueHus nepegatotca B FAST cooblueHnsix kak
ABonyHble uenble: 0 pnaNunl ana Y



7944

1682

5509

RouteFirst

MDSecurityTrading
Status

AuctionIndicator

H

H

H

Boolean

int

Boolean

'Y’ (oTMevaeT nepsBoe cooblieHne B
CHenLoTe N0 AaHHOMY WUHCTPYMEHTY)
‘N’ (He sBnsieTcs nepBbIM COOBLLEHNEM B
CHenwoTe N0 AaHHOMY WUHCTPYMEHTY)
18- HeT TOproB

18- TOpru 3aKpbiThl

118- nepuop, OTKPbITUS

103- nepuopg, 3aKpbITUA

2- nepepbiB B TOprax

17- HopManbHbI NEPVOJ TOProB

102- ayKUMOH 3aKpbITUS

106- ayKUMOH KpYMnHbIX NaKkeToB

107- AMCKPETHBIN ayKLMOH

119- ayKLIMOH OTKPbITUS

120- nepuop TOProe no LeHe ayKunoHa
3aKpbITUS

Y (da)
‘N’ (HeT)

MHanKaTop NepBoro CoobLLEHNUS B rpynne COOBLLEHWIA,
(OpPMMPYIOLLMX CHIMLLOT MO UHCTPYMEHTY.

CocTosiHMe TOproB N0 UHCTPYMEHTY.
MNpumeyaHus:

nepepbIB B TOprax 0603HavaeTcs kak 1682=2 n
naeHTudmkaTop nepuoga B none 625.
MNepekntoyeHne Mexay nepvogaMm obbl4HO
NMPOMCXOAUT C KPAaTKOBPEMEHHbIM
NepEKIIIOYEHNEM TOProBOro CTaTtyca B COCTOSIHUE
HeTt Topros, B KOTOPOM KO nepuoaa He
onpepeneH (625=NA)

Mopsaok cMeHbl NepUoAOB TOProB U pacrnucaHue
onpepensieTcs MpaBunamn TOProB U pbiIHOYHbLIMU
YC/TIOBMSIMM

CraTycbl HeT Topros u Topru 3akpbiTbl O3Ha4aoT
pasHble TEXHOIOTMYECKUE COCTOSIHMSI TOProB Mo
WHCTpyMeHTy. OaHako, oba 3Tu cTaTyca
03HA4aloT 3anpeT TOProBbiX OrNepaLnii, Mo3ToMy

MM MPUCBanBAIOTCA OAMHAKOBbIE 3HAYEHWS MoNs
326.

NHAMKaTOp MHGOPMUPYIOLLWIA, YTO MO AaHHOMY
NHCTPYMEHTY NPOBOAUTCS ayKUMOH NEPBUYHOMO
pa3MelleHus. B HacTosLwee BpeMs faHHbIE ayKLMOHOB
NnepBMYHOro pasMeLleHns He Ny6nKyoTca B NOTOKax.
MNpuMeyaHns:

5509=N pgns Bcex TMNOB ayKUMOHOB, KpOMe
ayKUMOHa MepBMYHOro pasMelLLeHus

Boolean 3HaueHus nepepatotcs B FAST
coobLyeHnsx kak asondHble Lenbie: 0 gna N u 1
anaY



451 NetChgPrevDay H | PriceOffset M3MeHeHMe LeHbl MOoceaHEN CAENIKU MO OTHOLIEHUIO K

LieHe nocneaHen caenku npeabiayuero Toproeoro AHA.

NoeHTndmkaTop pexxmma Topros SECBOARD
MpuMeyaHne: (PUHAHCOBLIA MHCTPYMEHT MOXET 6biTb
[JOCTyneH ANns TOproB B pasHbIX pexumax. Bbl AOMKHbI
paccMaTpuBaTb  KOM6buHaumtio ~ Symbol  (55) +
TradingsessionId (336) Kak OTAENbHbIN WMHCTPYMEHT C
OTAENbHbIMA  KOTMpPOBKaMM UK Tabnuuamm caenok wm
3asBOK.

KonuuyectBo anemeHToB B rpynne MDEntryTypes.

336 TradingSessionID H | String

268 NoMDEntries 0]
=> 269

NumInGroup

MDEntryType O | char ‘0’ (KOTMPOBKW Ha MOKYIKY);

‘1" (KoTMpoBKM Ha npogaxy);

Tun pbIHOYHBIX AAHHbIX.
lNpyuMeyaHus:

*2" (MHdopMaums no nocnegHen caenke); .

'3’ (CNMCOK MHAEKCOB/(UKCUHII);

‘4’ (LleHa OTKpbITUA/LIEHA NEPBOV CAENKK);
‘5’ (LleHa 3aKpbITHsi/UeHa nocneaHei
CAENKN NpeablayLwero AHs);

7' (MakcuManbHasl LeHa CAENKN);

'8’ (MMHUManbHas UeHa CAENKn);

‘9’ (CpeaHeB3BeLLEHHbIE LieHbI);

‘A’ (OucbanaHc);

‘B’ (O6beMbI CAEMOK);

‘" (MycToi CH3NLWOT);

‘N (MakcuManbHas LeHa cnpoca B
TEYEHNE OCHOBHOM WM AOMOIHUTENIbHOM
ceccun);

‘0’ (MMHUManbHas UeHa NpeasioxXeHus B
TEUYEHNE OCHOBHOM WM AOMOHUTENIbHOM
ceccun);

'Q’ (PacyeTHas LieHa ayKUMOHA 3aKpbIThS);
‘W’ (LleHa ayKuMOHa OTKpbITUS/3aKpbIThS);
‘c’ (O6bEM ayKLUMOHa
OTKPbITUSI/3aKpbITUS);

‘e’ (3anpeT HeobecneveHHbIX TOPro.)

Hannumne pasnuyHbIX TUMOB AAHHbIX
onpeaensetcs MpaBuiamMn TOProB U 3aBUCUT OT
peXuMa TOproB U pblHKa.

PasnuyHble KaHanbl BELAHUS UMET
MOAMHOXECTBA 3HAaYEHMUIA TUNa AaHHbIX U3 3TOrO
cnmcka

Empty Book (269=J) o3Ha4aeT, 4To no
WHCTPYMEHTY OTCYTCTBYIOT KaKue-Mbo AaHHbIE.
370 coobLieHne MoXeT bbiTb Noay4yeHo 6e3
YKa3aHua Koda MHCTPYMEHTa U pexuMa (no
BCEMY PbIHKY). B 3TOM ciyyae Bbl AO/MKHBI
YAANUTb BCE HAKOMMEHHbIE AAHHbIE N HaYaTb
npoueaypy NEPBUYHOrO MNOAKIHOYEHNS.

CMbIC/T HEKOTOPbIX TUMOB AaHHbIX 3aBUCUT OT
TMNa pbiHKa (POHAOBLIN U BaNOTHBbIN)
leperoBopHbIE pEXMMbI TOPFrOB HE CoaepXaT
[aHHbIX 06 aKTUBHbIX 3asiBKax

Habop 3HaueHWi1 3TOro Mot MOXET PacLUMPATLCS
npu 06HOBNEHMSIX TOProBOM CUCTEMBI.
PekomeHayeTcs pa3pabaTtbiBath O Tak, 4TO6bI
HEN3BECTHbIE 3HAYEHMS 3TOrO MoNs U
NPUBSA3aHHBIE K HAM ApYyrue nons



'f” (PbIHOYHas 3asiBKa B ayKLMOH
OTKPbITUSI/ 3aKPbITUS, HA MOKYMKY);

‘g’ (PbIHOYHAs 3asBKa B ayKLUMOH
OTKPbITUSI/3aKPbITUS, HA NPOAAXY);

'i” (Cnpoc 0CHOBHOM MW AOMNOSIHUTALHOW
ceccun);

'j" (MpeanoXxeHne 0CHOBHOW UK
JIONOJIHUTENBHON ceccumn);

‘h’ (LleHa npeaToproBoro nepuoaa);

'k’ (LleHa nocneToproBoro nepuoaa);

‘" (PbIHOYHas LeHa 2); [ns BanitoTHOro
pblHKa —LI€Ha BanOTHOIrO (hMKCUHIa,
paccuMTaHHas 3a nepuog 11:59-12:00
MOCKOBCKOIO BPEMEHW

‘m’ (PbIHOYHAs LeHa); [ns BanOTHOMO
pblHKa

— LieHa BaJIlOTHOro MKCUHIa)

‘0’ (OdmumanbHas LeHa OTKpbITUS);

'p’ (OdmumanbHast Tekylas ueHa);

'q” (Mpu3HaBaemas KoTUpoBska); Ans
BaJIIOTHOrO pblHKa — MEXAYHApoHas LieHa
Ba/IlOTHOr0 (OMKCHUHIa

'r' (OdbmumanbHas LeHa 3aKpbiTusl);

'V’ (COBOKYMHbIM CMPOC OCHOBHOW MK
[OMOJIHUTENBHOWN ceccum);

‘W’ (CoBOKYMHOE NpeanoXXeHne 0CHOBHOM
W JOMOSTHUTENIbHON Ceccumn);

‘s’ (LUeHa ayKumoHa KpynHbIMW NakeTamm);
X’ (O6bEM ayKUMOHa KPYMHbIMK
nakeTammn);

'y’ (HakonneHHbI KyMoHHbIA AoXo4 Ha
[aTy pacyeToB, B pybnsx, B nepecyeTe Ha
eavHnuy hMHaHCOBOro MHCTPYMEHTA)

'u' (Atopaums);

'Z' (Bce caenku/cnmncok ob6e3nnyeHHbIX

MrHOPMUPOBAUCh B KOAE A0 TEX MOp, MOKA OH He
6yneT ananTMpoBaH K HOBbIM TUMAM AaHHbIX
NHpekcbl nybnunkytoTcs B kaHane MSS/MSR
TONbKO ANnst (hOHAOBOIO pbiHKA. 15 Ba/tOTHOro
pbIHKa TPAHC/IMPYIOTCSA 3HAYEHNS (PUKCUHIOB.
[aHHble npeabiayLwero A4S 0603HavaTCs
Hanuuunem nons 286



=> 278

=> 270

=> 271

=> 272

=> 273

MDEntryID

MDEntryPx

MDEntrySize

MDEntryDate

MDEntryTime

CAEnoK);

H | String
Y | Price
Y | Qty

H | UTCDateOnly

H | UTCTimeOnly

NoeHTndmkaTtop anemeHta MDEntry.
MNpumeyaHus:

* [1ns kaHana cgenok (269=z) aTo nosne coaepxuT
CTPOKY C 6UPXXEBLIM HOMEPOM CAESIKM

* [Ins KaHana 3asBoOK, 3TO NOJIE COAEPXKMUT CTPOKY
naeHTndmKaTopa coobleHns o gobaBneHmm
HOBOW 3as1BKW, kOTOpbIli HE cBAi3aH ¢ 6UpKeBbIM
HOMEpPOM 3asiBKM B Tabnuue 3asBOK GUpXN.

* 3HayeHus cyeTumka MDEntryID ans HOBbIX 3as1BOK
BCerfa yBenmumMBaloTcsl, HO Heobs3aTenbHO Ha
eavHuuy.

LleHa 3nemMeHTa pbIHOYHbLIX AaHHbIX (COOTBETCTBYET
334aHHOMY TWUMY PbIHOYHBIX AaHHbIX W OTHOCUTCS K
Tekylwemy anemMeHTy MDEntry).

Mone ycnoBHo obsizatenbHoe, ecnn MDENtryType (269)
He aBnsetcs ogHum mus (‘A', 'B', J).

Konnyectso nnn o6beM aneMeHTa pbIHOYHbLIX AAHHbIX
(cooTBETCTBYET 3a4@aHHOMY TUMY PbIHOYHBLIX AAHHbIX U
OTHOCUTCS K TekylleMy anemMeHTy MDEnNtry). Mone
yCrnoBHO obsi3aTensHoe, ecnn MDUpdateAction (279) =
New ( 0) 1 MDEntryType (269) siBnsetcs ogHmm u3 (‘0',
'1','2','A’, B, QL Y, Y YV, tw).

MpuMeyaHue: ana 269="A’, ' B’ 3To none Bblpa>xeHO B
KonmyecTse eanHuL, pMHaHCOBOIrO MHCTPYMeHTa. Ans
ApYruX TMMNOB AaHHbIX 3TO MOJ1e BbIPAXXEHO B KONMYeCTBe
NTOTOB.

[aTa, KoTopasi OTHOCUTCS K AaHHOMY 3/IEMEHTY
PbIHOYHbIX AAHHBIX.

BpeMsi, KOTOpOe OTHOCUTCS K AAaHHOMY 3/IEMEHTY
PbIHOYHbIX JAHHbIX.



=> 625

=> 276

=> 277

=> 286

=> 40

TradingSessionSubl
D

QuoteCondition

TradeCondition

OpenCloseSettlFlag

OrdType

H | String

H | MultipleValueString

H | MultipleValueString

H | MultipleValueString

H | Char

‘NA" — HeT Topros

‘0’ — nepuoa, OTKpbITUS

'C' — nepuoga 3aKpbiTus

‘N’ — HopMasnbHbI Nepuoa Topros

'L’ — ayKUMOH 3aKpbIThs

‘T" — ANCKPETHBIN ayKLMOH

‘D’ — ayKUMOH KPYMHbIX NakeToB

‘E’ — nepvoa TOpProB. o LieHe

AYKLMOHA 3aKpbITUS

'S’ — ayKLMOH OTKpbITUS

‘A" - AykumoH: ®asa cbopa 3asBok

‘a’ - AyKumoH: ®aza 3aKniveHns Caenok
‘b’ - AykumoH: ®aza dopMnpoBaHusi
peecTpa. 3asBK/ 3a6/10KMPOBaHbI.

'p’ - AykumoH: ®asza napannenbHoro cbopa
W YLOB/IETBOPEHMS 3asIBOK

'C’ (Hamnyywas ueHa)

‘R’ (LleHa OTKpbITUS)

‘A)’ (OdmumanbHas LUeHa
3aKpbITUS);

‘98" (MMHMManbHoe 3HaveHue);
‘99’ (MakcmMManbHoe 3HaYeHNE)

‘4" ([aHHble NpeabiayLero ToproBoro AHs)

*1’(PblHOYHasA)

YKa3sblBaeT nepuog Topros

NSt NHKPEMEHTasIbHbIX O6HOBEHMIA U CHIMLLOTOB
repuoa TOProB YKasbiBaeT Ha NEpVoA, B KOTOPbIN
NPOU30LLIIO0 COBbITUE ANS AAHHOIO 3/IEMEHTA, @ HE Ha
TEKYLLMIN TOProBbIi Nepuoa.

B noTokax caenok 3HayeHue Tara Bcerga OTHOCUTCH K
nepuoay, B KOTOpoM 6bina COBEpPLUEHA CAESKa.

CnMCOK YCNOBWI, KOTOPbIE XapaKTepu3ylT KOTUPOBKY,
ycnoBus Mexay coboi pasaeneHbl npobenamu.

YcnoBus, KOTOpbIE XapaKTePU3UPYIOT CAENKY UK
PbIHOYHBIE AaHHbIE, KOTOPbIE PacCYUTLIBAOTCA Ha 6ase
COENKM, YCIOBUSI Mexay coboii pasaeneHsbl npobenamu.

dnar, KoTopbIN NAEHTUDULMPYET TUN SNEMEHTA
PbIHOYHbIX AAHHbIX.

Tun 3asBku. cnonb3yetca ecnv MDEntryType (269) = 'f',
'g
lNpumeyaHue: PbIHOYHbIE B aYKLUMOH 3asBKuU
aKTUBMPYIOTCS U NyONMKYIOTCA MOCNEe Hadana ayKuuoHa
3akpblTns. Caenky ayKuuoHa 3akiio4valoTcs Mo ero
OKOHYaHUMW.



=> 236
=> 64

=> 44
=> 423

=>5154

=> 5292

=> 5293

=> 5384
=> 5459
=> 5510

=> 5558

=> 5559

=> 5677

Yield
SettlDate

Price
PriceType

CXFlag

BidMarketSize

AskMarketSize

AccruedInterestAmt
SettiType
ChgFromWAPrice
BuyBackPx

BuyBackDate

Repo2Px

* T

Percentage
LocalMktDate

Price
int

Boolean

Int

Int

Amt
Char
PriceOffset

Price

LocalMktDate

Price

‘1’ npoueHThl cTaBku PEMO

Y' (fa)
'N' (Her)

[loxogHoCTb, paccumTaHHas no ueHe MDEntryPx (270).

HOata pacyetoB no cgenke (SettlementDate) B
YYYYMMDD copmate lNpuMedaHuns:

[ns 06blYHbIX CAENOK — AaTa pac4eToB

Ons coenok PEMO — pgata pacyeToB MEpBOW 4YacTu
coenku PEMO

Craska PEMNO ansa caenok PEMO

YKa3blBaeT Ha Tun UeHbl (ctaBka PEMO B npoueHTax) ans
coenok PEMO.

3anpeT HeobecneyeHHbIX Topros (269="e")

CyMMapHbIi 06bEM PbIHOYHBIX 3asBOK B  ayKLUMOHE
3aKpbITUS Ha MOKYMKY MO OXWAAEMOW LEHe ayKUMOHa,
BbIP@XXEHHBIV B €ANHULIAX MHCTPYMEHTA.

CyMMapHblli  06beM  PbIHOYHBLIX 3asBOK B  ayKLMOHe
3aKpbITUSE Ha MpoAaX<y, BbIPAXXEHHbIN B eanHMUAX
NHCTPYMEHTa.

O6beM HaKoMIEHHOro KYMOHHOMO A0X0Aa.

Koa pac4yeToB no caenkam (269=z)

M3MeHeHMe UeHbl CcOenkM N0 CPaBHEHWO  CO
CpeHEB3BELIEHHON LIEHON MpeabiayLLEro TOProBoro AHs
[Onsa cpenok PEMNO — cymma caenkn PEMO (269=z).

Ansa caenok PEMO — pata BTopou Yactu caenku PEMO
(269=2).

[Ins cpenok PEMO — cymma BTOpol yacTu caenky PEMO
(269=2).



=> 5791

=> 5902

=> 9820

=> 6139

=> 6143
=> 7017

=> 9168
=> 9169
=> 9412

=> 10504

TotalVolume

EffectiveTime

StartTime

TotalNumOfTrades

TradeValue
Volumelndicator

OfferNbOr
BidNbOr
OrigTime

OrderSide

T

Amt

UTSTimestamp

UTSTimestamp

int

Amt
char

int
int
int

char

'0'(HeT 3as1BOK)

'1" (ObbeM 3asaBOK He nMpeBbilaeT
MOPOroBoi BennYmHbl N*)

'2' (ObbeM 3asBOK MpeBbILIAET MOPOroBYIO
BENNUUHY N*)

'3’ (ECTb 3asBKN)

O6bEM  peHexHbIX  CpeactB.  Mcnonb3yerca  eciu
MDEntryType (269)="f", ‘g’

PbIHOYHbIE B ayKUMOH OTKPbITUS/3aKpbITUS 3asBKW Ha
MOKYyrnKy B KayecTBe 0bbemMa YyKasblBalOT CyMMy
[EHEeXHbIX CpeAcTB. 3asBKM Apyroro Tuna cogepxart
KONIMYECTBO /IOTOB TOPryeMOro MHCTPYMEHTA.

Bpemsa akTMBaumu 3asiBKM. 3asiBKW M YPOBHW LIEHblI B
KOTMPOBKAaX, ANS KOTOPbIX HE HacTynuna akTusauusi, He
Y4YacCTBYIOT B TOprax.

Bpems crapTa aykuuoHa. Mcnonb3lyetcs Ans ayKuMOHOB
KPYMHbIX MAKETOB N AUCKPETHbIX ayKLMOHOB.

Oblee KONMYECTBO  CAENOK,  3aK/OYEHHbIX  HA
MPOTSXXEHUN TOProBOro AHSI.

O6beM coBepLUEHHbIX CAEMOK.

NHankaTop obbeMa 3asiBOK KpyMnHbIMU NakeTaMu.
Wcnonb3yeTcs, koraga MDEntryTyp 269=v unn 269=w.

N* (nepemeHHoe) - BENYMHA MHAMKaTopa
onpeaensercs 6upxen.

Konnyectso 3asBOK Ha NpPOAaxy B o4epeau.

KonnuecTso 3asBOK Ha NOKYMKy B ovepeau.

Ob603HayaeT BpeMs 3aMnuWcyu TpaH3aKUuMKM B TOProBOW
cucTeMe B MMKpPOCEKyHAAX (OTHOCUTENIbHO BPEMEHW B
LenblX CeKyHAaX, YKa3aHHoro B none 273).

[ns nosnyyeHusi BPEMEHM COBLITUS C MUKPOCEKYHAHOM
TOYHOCTbIO AAHHOE 3HayeHune MoXeT 6biTb A06aBneHo K
3Ha4yeHuo Tara 273.

lone AOCTYNHO B KaHanax CAENOK U 3asBOK.
HanpaBneHHOCTb  arpeccMBHOM  3asiBKM,  Bbi3BaBLUEW
caenky



=> 1080 RefOrderID H | char B motokax TLR u TLS: MDEntryID nmaccvBHON 3asiBKM

37O caenku B notoke OLR.

=> 10505 | OrderStatus H | char '0' (AKTMBHas); Tekywmin CcTaTyCc 3asBKW. 3asiBKM €O cTaTycom T
'T' (BpeMsi akTMBaLMN He HACTYyNWIo). HEaKTUBHbI U HE YYacCTBYIOT B TOprax.
=> 10509 | MinCurrPx H | Price MuHMManbHass w3 AByx LUeH: OdwuumanbHOW Tekyluen

=> 10510 | MinCurrPxChgTime

LiEHbl M LEHbl MOCNEAHEN CAESIKM, BOLWELEN B pacyéT
odbuuManbHOM Tekywlehn ueHbl. Wcnonb3yetca  ans
onpefieNeHuns YCNOBUIA 3anpeTa KOPOTKMX NPoaaXx.

UTCTimeOnly Bpems U3MEHEHUSI MUHUMAbHOWN TeKYLLEN LIEHBI.

T

4.3.6 Market Data - Incremental Refresh (X)

MpuMeyaHus 06 06paboTke 06HOBEHWIA:

Mybnukaums 6onbloro o6beMa 06HOBNEHNIA B OFpaHUYEHHOM MO TpadurKy NOTOKE BELLAHMS MOXKET 3aHSITb HEKOTOPOE
Bpems.

O6HOBNEHUSI NYBMKYIOTCA HEOOS3aTENbHO MO KaXA0MY COObITUIO B TOProBOM cUCTEME. HEKOTOpbIE MPOMEXYTOUHbIE
COCTOSIHUSI MPpU BbICTPbIX NOC/IeA0BaTENbHbIX M3MEHEHMSAX AAHHBIX MO MHCTPYMEHTY MOryT ObiTb NPOMYLLEHbI B NOTOKaX
cTaTucTukm poiHka (MSR) nnm 3as80k (OLR), n 6yayT onybnnkoBaHbl TONbKO UTOroBble COCTOSAHMA. [oTok caenok (TLR)
BCEraa COAEPXKMUT BCe AobaBneHns HOBbIX CAENOK.

B notoke OLR He Ny6nuKyloTCS 3as1BKKM, BPEMS XM3HM KOTOPbIX paBHO Hynto: I0C, Market, FOK, n nonHocTbio
yOOBEeTBOpPEHHbIe Npu peructpaumu. B notoke OLR Takxe MoryT 6biTb He onybnvMkoBaHbl 06HOBNEHUS C A06aBNEeHNEM U
yAaneHueM 3asiBKu, eCnn ee BpeMs ee akTUBHOIO COCTOSIHUS He npeBbiwaeT npubnmauntenbHo 100 MUKPOCEKYHA.

MoToK 06HOBNEHUIN CTAaTUCTMKKM pbiHKa (MSR) coaepxuT BpeMs LastUpdateTime nocneaHeln MCNOMHEHHOW TpaH3aKLUnn
TOProBOW CUCTEMbI, MOC/IE KOTOPON NyBANKYEeTCS M3MEHEHME MOJEN MOTOKA MO CPABHEHMIO C NPeablayLUMM O6HOBEHMEM.,
FapaHTupyeTcs, 4To 06HOBNEHUS MSR ¢ LastUpdateTime paBHbIM MakCMManibHOMY 3HAYEHUIO BpeMeHU B Nonsx 273 n 9412
06HoBneHmn notokoB OLR 1 TLR OTHOCATCS K pe3ynbTaTy OAHOMO M TOro Xe nocneaHero cobbitus. MNpu conocTtaBneHnm
JlaHHbIX NoTokoB MSR, OLR, TLR Bbl MOXETE ONpeaenunTb, Kakoe u3 06HOBNEHUIN coaepXXnUT 6onee HoBble IaHHbIE,



CpaBHMBas BpeMsi BbIOOpKM AaHHbIX B nosne 779 notoka MSR ¢ BpeMeHamu B nonsix 273 n 9412 notokos OLR u TLR.

Mpy MaccoBbIX COBLITMAX MO OTAENBHOMY MHCTPYMEHTY Nybnukauust obHoBneHns B noToke MSR nponcxoaut
CTAaTUCTUYECKM paHblUe, YeM nybnukaumsa 6onee 06beMHblx aaHHbIX B OLR 1 TLR B 60onbwnHCTBE cny4vaeB. OgHako,
onepexeHune He rapaHTupyetcs. cnonb3oBaHue nons LastUpdateTime no3BonsieT ¢ yBepeHHOCTbIO 06HapYXUTb
onepeXXeHne 1 UCNosb30BaTh AaHHble MSR ANns NpeaBapuUTENbHON OLIEHKN COCTOSIHUSE KHUMM aKTUBHbIX 3a5iBOK, He
JA0XMAAACh Ny6AMKaLnmM ee U3MEHEHWI.

Hanpwumep, Bbl nonyumnmn obHoBneHne MSR ¢ BpemeHeM 779=170125080709000030 ¢ yBeNNYEHNEM YYLLEN LIEHBI
NpoAaXu Ha 5 Wwaros UeHbl. Y Bac nMeeTcs bonee paHHee COCTOSIHME KHUMM 3asiBOK ANns BpeMenn 273=2017-01-25
08:07:08 1 9412=999900.

NS OLEHKM HOBOIO COCTOSIHUSI KHUMM aKTUBHBIX 3as1BOK KO BpeMeHu 273=2017-01-25 08:07:09 n 9412=30 Bbl MOXeTe
yAQNUTb BCE 3asiBKM Ha NPOAaxy C LIEHON HUXXE HOBOM JTydLLEN LIEHbI. OTa OLIEHKA MOXET BbITb CKOPPEKTMPOBaHa No3aHee
npu nonyyeHnn coobueHnss OLR ¢ M3MEHEHUAMN CNINCKA aKTUBHbIX 3asiBOK.

O6wunii 06BEM, YUMCNO CAENOK U NMapaMeTpbl NOCNEAHEN CAENKM MO MHCTPYMEHTY TaKXe MOryT 6biTb NpeaBapuUTenbHO
oueHeHbl Mo 0bHOBAEHMIO NoToKa MSR, ecnn OHO OTHOCKUTCA K 6osnee No3gHeMy BpeMeHu B none 779, 4em Bpems
nocnegHen caenku B notoke TLR.

[ns kaHanoB BellaHus, Aonyckawwmx AobaBneHusl, U3MEHeHUs U yaaneHusl AaHHbIX (3asiBKM) KOPPEKTHOE COCTOSIHME
Habopa AaHHbIX AOCTUrAETCS Mocne OKOHYaHMUs 06paboTKM BCeX 3N1eMEHTOB NOBTOPSIOWMXCS Fpynn B COO6LIEHMN.

Pa3smep FAST cooblueHns orpaHunyeH BennumHon MTU size, Tekyllee orpaHuyeHne coctasnset 1300 6anT. [Ans MaccoBbIX
06HOBNEHMI, 3TO OrpaHNYEHME MOXET NPUBOAUTL K My6NMKaLMN U3MEHEHMN, BbI3BaHHbIX OAHUM COBbLITMEM, B HECKONIbKUX
coobLeHunsix noapsia.

B kaHane nybnukaumm caenok He MoxeT 6biTb obHOoBNeHWe Tuna Change nnu Delete
Table 16



<Standard Message Header>

Hanuuue

[onycTuMbie 3HaAYEeHUNA

NMpuMmeyaHue

Tun coobuenusa = 'X'

779

LastUpdateTime

H | ulnt64

B noTtoke MSR: BpeMsi nocneaHen UcnoHeHHOM
TPaH3aKLUMM TOProBOM CUCTEMBI, AJIS KOTOPOro
BbIGMPAIOTCSA U3MEHEHWS B CPABHEHUW C COCTOSIHUEM
Ans npegplaywero obHosneHus. MNpy conocTaBneHnn
AaHHbIX noTokoB MSR, OLR, TLR Bbl MOXeTe
onpesennTb, Kakoe 13 06HOBMIEHUI COAEPXUT Boree
HOBbIE [laHHble, CPABHMBAs BPEMS BbIOOPKM AaHHbIX B
none 779 notoka MSR ¢ BpeMeHaMu B Nonsax 273 u
9412 notokosB OLR u TLR.

®opmaT gaHHbIX - yyMMDDHHmMmMSSuuuuuu, ¢
NMOCTOSIHHOW AfIMHOM 18 3HAKOB, rae yy — ABE MAajlne
undpsl roga (17 ans 2017r.), MM — Homep Mecsiua, DD
— HoMmep AHs, HH — HoMep baca, mm — HOMEp MWHYThI,
SS — HOMep CeKyH/bl, uuuuuu — ApobHas vacTb
CeKyHAbl, OKPYrNeHHas A0 MUKpoceKkyHA. Bce yactu
nonsi UMEKT yKa3aHHyIo B waboHe
yyMMDDHHmMmMSSuuuuuu AnnHy 1 AOMONHAKOTCS
HYNISIMM MpY HEOOXOAMMOCTH.

268

NoMDEntries

O | NumInGroup

KonunuyectBo anemeHToB B rpynne MDEntryTypes.

=> 279

MDUpdateAction

O | ulnt

‘0’ (dobaBuThb)
‘1" (U3MeHUTb)
2" (Ypanutb)

[leiicTBMEe,  KOTOPOE  HY)XXHO  BbIMOMHUTbL  MpWU
06HOBNEHUM 3N1EMEHTA PbIHOYHbBIX AaHHbIX.




=> 269

MDEntryType

y

char

‘0" (KOTMPOBKM Ha MOKYIKY);

‘1’ (KoTMpoBKM Ha npogaxy);

2" (MHdbopMaums No NocneaHen caernke);
'3’ (Cnncok nHAaekcoB \ UKCUHMN);

‘4’ (LleHa OTKpbITUS/LUEHa NepBO CAENKK);
‘5’ (LleHa 3akpbiTUsi/ueHa nocneaHen caenku
npeablayLwero aHs);

7' (MakcnManbHasi LeHa caenkm);

'8’ (MMHMManbHas ueHa caenkn);

‘9" (CpepHeB3BELLEHHbIE LIEHDI);

‘A’ (OucbanaHc);

‘B’ (O6beMbl cAenoK);

'J" (MycToi CcHaNWoT)

‘N’ (MakcuManbHas LeHa crnpoca B TeYeHne
OCHOBHOW MM AOMOSTHUTENBHON ceccun);
‘0’ (MMHUManbHas ueHa npeasioXxXeHns B
TEYEHME OCHOBHOW W/ JOMOSHUTENbHO
ceccun);

'Q’ (PacyeTHas LeHa ayKUMOHa 3aKpbIThs)
‘W’ (LleHa ayKuMoHa OTKpbITUS/3aKpbIThS);
‘¢’ (O6BbEM ayKUMOHa OTKpPbITHSI/3aKpbITUS);
‘e’ (3anpeT HeobecneyeHHbIX TOPro.)

'’ (PblHOYHas 3asBKa B ayKUMOH
OTKPbITUS/3aKpbITUSA, Ha MOKYMKY);

‘g’ (PbIHOYHas 3as1BKa B ayKLMOH
OTKPbITUSI/3aKpbITUSA, Ha NpoAaxy);

‘i (Cnpoc OCHOBHOM MW AONOMHUTENBHOM
ceccun);

'j" (MpeanoXxeHne 0CHOBHOM MIIK
[OMOSTHUTENBHON ceccumn);

‘h’ (LleHa npeaToprosoro nepuoaa);

k" (LleHa nocneToproBoro neproga);

‘1" (PblHOYHas ueHa 2); Ans BantoTHOroO

Twn pbIHOYHBIX AAHHbIX.
MNpumeyaHus:

Hanunuune pasnnyHbIX TMMNOB AaHHbIX
onpegensietca MNpasunamy TOPros 1 3aBUCUT
OT peXxvMa TOproB 1 pbiHKa.

PaznuyHble KaHanbl BelwaHnsl UMeoT
MOAMHOXECTBA 3HAUYEHWUI TUMNa AAHHbIX M3
3TOro crnucka

Empty Book (269=1]) o3Ha4yaeT, 4TO NoO
WHCTPYMEHTY OTCYTCTBYIOT Kakne-nnbo
JaHHble. 3To coobuleHne MOXeT bbITb
nony4eHo 6e3 ykasaHusi Koga MHCTPYMEHTa U
pexuMa (no BCeMy pbiHKY). B 3TOM cnyyae Bbl
JOJKHbI YAANUTb BCE HAKOMJIEHHbIE AAHHbIE U
HayaTb npoueaypy NEPBUYHOIO NOAKOYEHMS.
CMbIC/T HEKOTOPbLIX TUMOB AAHHbIX 3aBUCUT OT
TURa pbiHka (POHAOBLIN UM BaNOTHbIN)
MeperoBopHbIE PEXMMbI TOPrOB HEe coaepXaT
JaHHbIX 06 aKTUBHbIX 3asiBKax

Habop 3HaueHui1 3TOro nNossi MoXeT
PacLLUMpSITLCS NPU 06HOBNEHNSIX TOProBOM
CUCTEMBI.

PekomeHayeTcs pa3pabaTbiBaTb KOA TaK,
4YTO6bl HEM3BECTHbIE 3HAYEHMS] 3TOMO MONS U
NpUBA3aHHbIE K HAM Apyrue nons
WMrHOPMMPOBANIUChL B KOAE A0 TEX MOP, MOKa OH
He 6yaeT aganTMpoBaH K HOBbIM TuMaM
JaHHbIX

MHaekcbl nybnukytotcs B kaHane MSS/MSR
TONbKO ANs POHAOBOIO pbiHKa. [ns
Ba/IIOTHOrO pbiHKa B 269=3 (kaHanbl
MSR\MSS) TpaHCAMPYIOTCS 3HaueHus
(PUKCMHIOB.

[JaHHble npeablaywero aHs 0603HavaoTCs



pblHKa — LieHa BaloTHOro pUKCKHra,
paccunTaHHasl 3a nepuog 11:59-12:00
MOCKOBCKOIO BPEMEeHU

‘m’ (PbIHOYHAs UeHa); [ns BanOTHOMO
pbIHKA — LieHa BaSIlOTHOro pMKCKHra

‘0’ (OcpuumanbHas ueHa OTKpbITUS);

'p’ (OduumanbHas Tekylwas LeHa);

'q" (Mpu3HaBaeMas KOTMpoBKa); Ans
BaJIIOTHOIO pblHKA — MEXAyHapoHas LeHa
BaJIOTHOrO (PMKCMHIa

'r' (OdmumanbHas ueHa 3akpbiTus);

‘v’ (CoBOKYMHbI CPOC OCHOBHOMN UK
[OMNOJSIHUTENBHOW Ceccum);

‘W’ (CoBOKYNHOE npeasioXkeHne 0CHOBHOW
W AOMOSTHUTENBbHON ceccumn);

‘s’ (LleHa ayKuMOHA KpYMHbIMK NakeTaMn)
X' (O6bbeM ayKuMOHa KPYMHBIMK MakeTamm);
'y’ (HakonneHHbIV KyNOHHbIV AOX0A Ha AaTy
pacyeToB, B pybnsix, B nepecyeTe Ha
eanH1Ly UMHAHCOBOIO MHCTPYMEHTA);

‘U’ (Atopauns);

'z’ (Bce caenkn/cnmcok obe3nmyeHHbIX
CAenok)

Hann4ymeMm nons 286



=> 278

=> 55

=> 83

=> 270

MDEntryID

Symbol

RptSeq

MDEntryPx

H | String
O | String
O | int

Y | Price

NoenTtndumkaTtop anemeHta MDENtry.
MNpumeyaHus:

« [1ns kaHana caenok (269=z) ato none
COLAEPXUT CTPOKY C BUpXXEBbIM HOMEPOM
caenku

« [Ins kaHana 3asBoOK, 3TO NOJIE COAEPXKUT
CTPOKY naeHTndrKaTopa coobLieHms o
AobaBneHNM HOBOW 3asBkK, KoTopbii HE
CBSA3aH C bMp)XeBbIM HOMEPOM 3asIBKU B
Tabnmue 3asaBoK 6UpXxM.

« [1ns 06bI4HbIX OpaepoB cyeTymk MDEnNtryID
6yaeT yBenMuMBaTbCs Ha 1 Ans Kaxzaom
3apErMcTpUPOBAHHON 3asiBKMU.

« [nsa aicbepr-3asiBOK MOHOTOHHOCTb
npupaLleHnit cyetymka MDEntryID ans HoBbIX
3as1BOK COXPaHWUTCsl, HO He 0bs3aTenbHO Ha
eavHuLy.

Kon/abbpesnaTtypa ueHHOM Gymarun. B ero kadectse
ncnonb3yeTcs BHYTPEHHUI naeHTudukaTop
¢MHaHCOBOro MHCTpyMeHTa Ha MOEX (SECCODE).
MpuMeyaHue: hMHAHCOBLIA MHCTPYMEHT C KOAOM
SecCode MOXeT 6bITb JOCTYNEH AS11 TOProB B pa3HbIX
pexumax. Bbl 4OMKHBI paccMaTpMBaTb KOMOMHaLUMIO
Symbol (55) + Tradingsessionld (336) kak OTAENbHbIN
WHCTPYMEHT C OTAENbHLIMU KOTUPOBKaMM U Tabnuuamm
COENOK U 3asBOK.

MopsAKOBbI HOMEP O6HOBNEHMS MO UHCTPYMEHTY.
YBEIMYMBAETCSA Ha eAVHULY AN KaXXAoro 06HOBEHUS
TOProBoii MHOPMaLMK UM CTaTyca MHCTPYMEHTA.

LleHa anemMeHTa pbIHOYHbLIX AaHHbIX (LeHa
COOTBETCTBYET 3a@aHHOMY TUMY PbIHOYHbLIX AAHHbIX, U



=> 271

=> 272

=> 273

=> 336

MDEntrySize

MDEntryDate
MDEntryTime

TradingSessionID

y

H

H

H

Qty

UTCDateOnly
UTCTimeOnly

String

OTHOCUTLCS K TeKyLeMY 351eMeHTy MDEntry).

Mone ycnoBHO obsizaTtenbHoe, koraa MDUpdateAction
(279) = New(0) u MDEntryType (269) He sBnsieTcs
ogHum u3 (‘A', 'B', ).

KonnuyectBo unn o6beM 3/EMEHTA PbIHOYHBIX
JaHHbIX  (COOTBETCTBYET 3afaHHOMY  Tumy
PbIHOYHbIX AAHHbIX MU OTHOCUTLCS K TEKYLLEMY
anemeHTy MDEntry).

Mone ycnoBHO 06s13aTenbHoe, koraa MDUpdateAction
(279) = New (0) n MDEntryType (269) siBnsietcs
ogHum u3 ('0', '1', '2',‘A’,'B', 'Q’, 'f’, 'g").

MpuMeyaHwe: ana 269="A’, ‘B’ 370 none Bbipa>keHO B
KOJINYECTBE eanHUL (DMHAHCOBOrO MHCTPYMEHTa. [ns
APYruX TUMNOB Aa@HHbIX 3TO MOJIE BbIPAXXEHO B
KONM4YecTBe /I0TOB.

[laTa, KOTopasi OTHOCUTCS K AA@HHOMY 3fIEMEHTY
PbIHOYHbIX JAHHBIX.

Bpemsi, KOTOpOe OTHOCUTCS K AaHHOMY 3/1EMEHTY
PbIHOYHBIX AAHHBIX.

NaoeHTndukaTop pexuma Topros SECBOARD.
MpumeyaHue: HUHAHCOBLIN MHCTPYMEHT C KOAOM
SecCode MOXeT 6bITb 4OCTYMEH ANS TOProB B pa3HbIX
pexumMax. Bbl 4O/MKHBI paccMaTpyBaTh KOMOUHALMIO
Symbol (55) + Tradingsessionld (336) kak oTAeNbHbIN
WHCTPYMEHT C OTAeNbHbIMU KOTUPOBKaMK 1 Tabnuuamm
CAENOK Y 3asiBOK.



=> 625 TradingSessionSubID | H | String ‘NA" — HeT Topros YKa3blBaeT nepuos Topros
‘0’ — nepuoa, OTKpbITUS

'C' — nepu1oa 3aKkpbiTus MNpuMeyaHue: 3HavyeHne nepvoia TOProB SAB/SIETCS
‘N’ — HopMasbHbIM Nepuoa TOpProB NyCTbIM A0 Hayasa TOProB 1 Nocse 3akpbiTUs TOProB..
‘L" — ayKUMOH 3aKpbITHS NS MHKpeMeHTasIbHbIX OOHOBIEHMIA U CH3MLIOTOB
‘' — ONCKPETHBIN ayKLUMOH nepvoa TOProB YKasblBaeT Ha MepUoA, B KOTOPbIN
‘D — AYKLUMOH KPYMHbIX NaKeToB NMpon3oLLIo cobbITne Ansi AaHHOro 3JIEMEHTQ, a HE Ha
‘E’ - nepnoa Topros no LieHe ayKunoHa TEKYLUMIA TOProBbIii NepUoa.

3aKpbITUS

B noTokax caenok 3HavyeHue Tara Bceraa OTHOCUTCA K

'S’ — ayKUMOH OTKpbITUS
nepuoay, B KOTOPOM 6bl/la COBEpLUEHa cAenKa.

‘A’ - AykumoH: ®a3a cbopa 3asaBOK

‘a’ - AykumoH: ®asa 3aKkNi4YeHns CAENOK

‘b’ - AykumoH: ®aza hopMMpoBaHus
peecTpa. 3asBKM 3a6/10KMPOBaHbI.

'p’ - AykumoH: ®asa napannensHoro cbopa u
YAOBNETBOPEHUS 3a5BOK

=> 276 QuoteCondition H | MultipleValueString | *C’ (Haunyudwas ueHa) CrnmncoK yCrioBUi, KOTOPble XapaKTepU3yT KOTUPOBKY,
ycnoBus Mexxay coboii pasaeneHsl npobenamu.
=> 277 TradeCondition H | MultipleValueString | 'R' (LileHa OTKpbITKS) YcnoBus, KOTOPbIE XapaKTEPU3UPYIOT CAENKY UK
'A)' (OduumanbHasa LeHa 3aKpbiTusl); PbIHOYHbIE AAHHbIE, KOTOPble pacCYMTbIBAOTCS Ha 6ase
‘98’ (MUHMManbHOE 3HauYeHue); CHOEJIKM, YCoBUS Mexay coboi pasaesneHsi
‘99’ (MaKcMManbHoe 3HayeHe) npobenamu.
=> 286 OpenCloseSettlFl ag | H | MultipleValueString | '4' (aHHble NpeablayLLero TOproBoro AHs) ®nar, KOTopbI MAEHTUMDUUMPYET TUMN 3/IEMEHTA

PbIHOYHbIX AAHHbIX.



=> 40

=> 451

=> 236
=> 64

=> 44
=> 423

=> 5292

=>5154

=> 5293

=> 5384

=> 5459

OrdType

NetChgPrevDay

Yield
SettlDate

Price
PriceType

BidMarketSize

CXFlag

AskMarketSize

AccruedInterestAmt

SettlType

H

H

H*

Char *1’(PbIHOYHas)

PriceOffset

Percentage
LocalMktDate

Price
int ‘1’ npoueHTsl cTaBku PEMO

Int

Boolean Y’ (da)
‘N’ (HeT)
Int

Amt

Char

Tun 3asBku. Ucnonb3yetcs ecnn MDEntryType (269)
=f',g’

MpuMeyaHune: pbiHOYHbIE  3a8BKM B A@YKLUMOH,
aKTMBMPYIOTCA M NybnmMKyloTCa  nmocie  Havana
ayKUMOHa 3aKpbiTus. CAENKN ayKUMOHA 3aKNH4aoTCs
MO €ro OKOHYaHMM.

PblHOUYHbIE 3asBKkM NybAMKYIOTCA TONMbKO B (haszax
cbopa 3as9BOK B ayKuMOHax. B HopManbHbIX Toprax
Takne 3asiBKM He MybnuKyloTCcs, MOTOMY Y HUX He
MOXET 6bITb CTaTyCa aKTUBHbIX.

M3MeHeHWe LieHbl NocneaHel caemnkn no OTHOLEHNIO K
LieHe nocneaHel caenku npeabiayLero ToproBoro AHs
[oXoAHOCTb, paccunTaHHas no ueHe MDEntryPx (270).

[HaTa pacuetoB no cgesnke (SettlementDate) B
YYYYMMDD copmaTe
MNpumMeyaHus:
«  [1na obbl4HbIX CAENOK — AaTa pacyeToB
«  [ns caenok PEMNO — paTta pacyeToB nepBoi
yactu caenku PEIMO
Craska PEINO ansa caenok PEMO
YKka3sbiBaeT Ha Tvn LeHbl (cTaBka PEMNO B npoueHTax) ans
caenok PEMO.
CyMMapHbIl 06bEM pPbIHOYHBIX 3asiBOK B ayKLMOHe

3aKpbITUSI HA MOKYNKY MO OXWAAEMOW LIEHE ayKLMOHA,
BblPa)XEHHbIV B €ANHULIAX MHCTPYMEHTA.

3anpeT HeobecneyeHHbIX Topros (269="e")

CyMMapHbli 06bEM PbIHOYHBIX 3asBOK B aAyKLMOHE
3aKpbITUS Ha MpoAaxy, BbIPaXeHHbI B eAuMHMLAX
WHCTPYMEHTa.

O6beM HaKOMIEHHOMO KyMOHHOro A0X0Aa.

Kog pac4yeToB no caenkam (269=z)



=> 5510

=> 5558

=> 5559

=> 5677

=> 5791

=> 5902

=> 6139

=> 6143
=> 7017

=> 9168
=> 9169

ChgFromWAPrice

BuyBackPx

BuyBackDate

Repo2Px

TotalVolume

EffectiveTime

TotalNumOfTrades

TradeValue
Volumelndicator

OfferNbOr
BidNbOr

PriceOffset

Price

LocalMktDate

Price

Int

UTSTimestamp

int

Amt
char

int
int

‘0’ (Het 3as1BOK)

‘1’ (O6bbeM 3a9BOK He MpPEeBbILIAET NOPOroBOM

BEMYUMHbBI N*)

‘2’ (O6beM 3as1BOK MPEBLILLAET NOPOroBYHO

BENNUYMHYN*)
‘3’ (EcTb 3aaBKkM)

M3MeHeHWe LeHbl COeNKM MO  CPaBHEHWIO  CO
CpefHeB3BeLIeHHON LEeHOM MNpeabiayLwero TOproBoro
[HA.

Ansa caenok PEMO — cymma caenku PEMO (269=z).

[ns caoenok PEMO — gaTta BTOpoy Yactu caenku PEMO
(269=2).

Ans caenok PEMO — cyMMa BTOPOW YacTu CAENKM
PEIMO
(269=z2).

O6BbEM [OEHEXHbIX cpeacts.  Wcnonb3yetca  ec
MDEntryType (269)="f", ‘g’

PbIHOYHbIE B @yKLUMOH OTKPbITUS/3aKpbITUS 3asBKU Ha
MOKynky B KayectBe oO6beMa YyKasblBalOT CyMMY
OEHEeXHbIX CpeacTB. 3asiBKM ApYyroro Turna copepXart
KOJIMYECTBO SI0TOB TOPryeMoro MHCTPYMeHTa.

Bpemsa akTmBauun 3asaBKW. 3as8BKM M YPOBHM LEHbI B
KOTMPOBKaX, AN KOTOPbIX HE HacTynuna akTusauus,
He y4acTBYyIOT B TOprax.

Obwee KOAMYECTBO CAEMOK, 3aK/NOYEHHbIX Ha
NPOTSXKEHWUM TOProBOrO AHS.

O6beM coBepLUEHHbIX CAEMOK.

NHankaTop ob6beMa 3asiBOK KpyMnHbIMU NakeTaMu.
WcnonbayeTcs, korga MDEntryType (269) =V unu ‘w'.

N* (nepeMeHHOE) - BENNMYMHa MHAMKaTopa
onpegensieTcs bupxei.

KonmyecTBo 3asiBOK Ha NMpoaaxy B o4Yepeau.
KonmyecTBo 3asiBOK Ha MOKYMKy B o4Yepeau.



=> 9412

=> 9820

=> 10504
=> 1080
=> 10505

=>10509

=>10510

OrigTime

StartTime

OrderSide
RefOrderID

OrderStatus

MinCurrPx

MinCurrPxChgTi me

int

UTSTimestamp

char
char

char

Price

UTCTimeOnly

'0' (AKTMBHas);
T' (BpeMsi akTMBaLUM He HACTYNWIo).

O603HayaeT BpeMsl 3anucu TpaH3aKuMW B TOProBOM
cucteMe B MMKpoCeKyHAax (OTHOCMTENIbHO BPEMEHU B
LenblX CeKkyHaaX, YykasaHHoro B none 273). [Ans
MOSlyYEHNs] BPEMEHM COBLITUSI C  MWUKPOCEKYHAHOM
TOYHOCTbIO AaHHOE 3HAYeEHUE MOXKET 6blTb A06aBNEHO
K 3HaueHuto Tara 273. lone [AOCTYNHO B KaHanax
CHOENOK N 3asiBOK.

Bpems cTapTa aykumoHa. Micnonb3yeTtcs ans
AYKLMOHOB KPYMHbIX MAaKETOB U ANCKPETHbIX
AYKLMOHOB.

HanpaBneHHOCTb arpeccuBHOW 3asiBKM B 3TOW CAESKE.

B motokax TLR u TLS: MDEntryID naccuBHOW 3asiBKu
aToM caenku B notoke OLR.

Tekywmin cTaTyc 3asBKW. 3asiBKM CO CTaTtycom T
HeaKTVBHbI U HE YYacTBYIOT B TOprax.

MuHMManbHaa U3 AByX LeH: OduumanbHoN TeKyLLen
LIEHbI U LiEHbI NMOCNEAHEN CAENKM, BOLUEALIENA B PACUET
ocduumManbHON TekyLlen LeHbl. Vicnonb3lyetcs ans
orpeaeneHunst YCIoBMiM 3anpeTa KOPOTKUX MPoaaX.
Bpemsi M3MEHEHNSI MUHMMA/IbHOM TEKYLLEN LEHbI.



