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Ao d
|/|CTOpI/I$| N3IMEeHeHN"
AaTta N3meHeHusA
12.01.2021 BHeCE&HHble n3MeHeHusA:
» MMotok IQS_REFDATA_REPL:
o B Tabnuuy dealer so6asneHo none order_allowed_in_morning_session.
20.10.2020 BHeCE&HHble N3MEHeHUSA:
» [MoTok IQS_REFDATA_REPL:
o B Ttabnuuy user gobaeneHo none password_expiration_date.
17.08.2020 BHeCE&HHble N3MeHeHus:
e [lobaBneH HoBbli notok IQS_COMMON_REPL - o6beguHeHne 1QS_FUTCOMMON_REPL wn
IQS_OPTCOMMON_REPL.
e Motokn IQS_FUTCOMMON_REPL n 1QS_OPTCOMMON_REPL B Bepcuu CIMNEKTPA 6.5 06baBnsoTCS ycTapes-
LMK,
» [No6asneHbl HoBble noTokn 1QS_AGGR5_REPL, IQS_AGGR20_REPL, IQS_AGGR50_REPL - 06begunHeHue co-
OTBETCTBYIOLLUMX (PbIOYEPCHBIX M ONUMOHHbIX arpervpoBaHHbIX NOTOKOB.
» [o6aBneH HoBblli NoTok IQS_REFDATA_REPL - o6begnHeHne 1IQS_FUTINFO_REPL n IQS_OPTINFO_REPL.
* Motokmn IQS_FUTINFO_REPL 1 IQS_OPTINFO_REPL B Bepcun CMNEKTPA 6.5 06b5BNS10TCA yCTapeBLUMMU, U3-
MeHeHus cneayeT cMOTpeTh B onucaHuun 1QS_REFDATA_REPL.
» [oTok IQS_REFDATA_REPL:
o W3 Tabnuupl fut_sess_contents yaaneHsl nons code_vceb, old_kotir, d_pg u last_cl_gquote.
o N3 Tabnuubl fut_vcb yaaneHsl nons code_vceb u is_foreign.
o N3 Tabnuubl fut_instruments yganeHsl nons code_vcb, old_kotir, d_pg, d_exp, exec_name u last_cl_quote.
o W3 Tabnuupl dealer ynaneHo none go_ratio.
o W3 Tabnuubl prohibition yaaneHo none code_vcb.
o B Tabnuuy fut_margin_type go6asneHo none operator_input.
o M3 Tabnuupl opt_sess_contents yaaneHbl nons code_vcb, old_kotir, d_pg, bgo_c, bgo_nc, bgo_buy un
last_cl_quote.
o N3 Tabnuubl opt_vcb yananeHo none code_vch.
o B Tabnuuy option_series go6asneHo none m_bach.
11.06.2020 BHeC&HHble N3MeHeHus:

e Motok IQS_FUTINFO_REPL:

o B Ttabnuuy fut_vcb go6aeneHbl nons negative_prices, option_model.
e MoTok IQS_OPTINFO_REPL:

o B Tabnuuy opt_vcb gobaBneHbl nons negative_prices, option_model.

o B Tabnuuy option_series gob6aeneHsl nons a-s_black, a-s_bach.
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1. BBegeHue

1.1. HasHayeHne JOKyMeHTa

Lienbio [OKYMEHTA SIBMSIETCS OCBELLEHWE KOMM/eKca UHGhopMaLmm, Heo6XoAMMON Nonb30BaTensiM Npy NPOEKTUPOBaHUM U pa3paboTke
nporpaMmMHoro o6ecneyeHust ans goctyna k OTC cucTeMe CPOYHOTO PhIHKA C MCMOb30BaHWeM Luio3a Plaza-2. B JokyMeHTe faeTcs kpar-
kit 0630p OTC cMCTEMbI CPOYHOTO PbIHKA, & Tak e NPUBOAWUTCS COCTaB TpaHCMpyeMoii MHdopmauumn (onvcaHre NOTOKOB pensimkaumm

1 TpaHCMPyeMbIX TaGWLL) 1 NepeyeHb YNPaBsoLIMX KOMaHA,

Bonee nogpo6Hyto MHOpPMaLIMIO O COCTaBe, OCHOBHbIX MPUHLMNax paboTsl, ycTaHoBke 1 HacTpoiike MO wnto3 Plaza-2 MOXHO NonyynTb
13 fgokymeHTa p2gate_ru.pdf [http:/ftp.moex.com/pub/ClientsAPI/Spectra/Docs/]. NMpaBuna pa6oTtbl ¢ APl CGate paccmatpusaloTcs B
nokymeHTe cgate ru.pdf [http:/ftp.moex.com/pub/ClientsAPI/Spectra/Docs/].

1.2. Kpyr nonb3oBarenem

[ aHHbIi AOKyMEHT nNpeaHa3HaueH A/t GU3Hec-aHa/IMTKOB, CUCTEMHbIX apXUTEKTOPOB U MPOTPaMMIUCTOB, YHACTBYHOLLMX B MPOEKTUPOBaHNN
1 pa3paboTke NporpaMmMHoro o6ecneyeHnst ans goctyna k OTC cucTeMe CPOYHOro PhbiHKA C UCMO/b30BaHMeM Wito3a Plaza-2.

1.3. TepMUHbI 1 onpeaeneHns

B pamkax HacToALLEero 4OKYMeEHTa UCMNO/b3YyHTCA Ceaytowme TeEpMUHbI, ONPeAeseHNs U CoKpaLLeHns:

TepmuH

OnpepeneHue

IQS (Indicative Quote System)

Cucrtema NHAWKATUBHbIX KOTUPOBOK.

LC (liquidity consumer)

MoTpe6uTens MMKBUAHOCTH.

LP (liquidity provider)

MpoBaiigep MMKBUAHOCTU.

OTC (Over the counter)

OTC cucrtema CpoYHOTO pbIHKA.

RFS (Request for stream)

Moacuctema RFS.

3asaBka

O693blBatoLLee TOProsoe nopyyeHune, nogasaemMoe B TOprosoe A4po
TC Cnekrpa.

MHAMKaTYBHAsA KOTMPOBKA (MM MPOCTO KOTUPOBKA)

ToproBoe nopyueHue, nogasaemoe B OTC cuctemy 6e3 npoBepku
obecneyeHus.

KBasucaenka Cpaernka, NnonyyMBLUAsaca B pe3ysnbTare CBefeHna UHANKATUBHbBIX KO-
TnpoBok B OTC cucteme.
Cpenka Cpenka, coBeplLUeHHas B pe3ynbrate ceefeHns 3aa8ok B TC Crek-

Tpa.
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2. Kpatkuit 0630p OTC cncrtemMbl CPOHHOIO pbliHKa

OTC cucTema - ONOMHNUTENbHbIV MOAY b TOProBO CUCTEMbI CPOYHOTO PbIHKA, NPEAO0CTABAAOLMIA yHaCTHUKAM CliefytoLie BO3MOXHOCTU:

. CepBVIC MHOWKATUBHbIX KOTUPOBOK (|QS) - NO3BOJIAET y4aCTHMKaM nogaBaTb KOTUPOBKN B VIH,CI,I/IKaTI/IBHbIVI CTakaH 1N Ha UX OCHOBaHUU
3ak/io4arb CAEeNKM C HASKOTMKBUAHBIMU UHCTPYMEHTaM CPOYHOIO pbIHKa. OCHOBHble OTNYUSA OT 6I/Ip)KeBbIX TOpPros:

o He Tpe6yeTc;| FapaHTI/IVIHOG obecnevyeHve Ha aTtane nogayn MHOMKaTUBHbIX KOTUPOBOK: NPOBEPKa Ha o6ecneyeHHoCTb npouncxoanTt
nepen 3aknyeHnem CAesku.

o ECTb BO3MOXHOCTb OTKa3aTbCs OT 3aK/H0UEHWS CAEMKM MO BbICTAB/IEHHON VHAVNKATMBHO KOTUPOBKE.

 CepBuC A5 NPUBMEYEHUS KpYMHOGI04HO NnkBuaHOcTY (RFS) - NO3BOMSIET yYacTHYKaM NOAaBaTh 3anpoc Ha MMKBUAHOCTb, U B Cllyyae
Y[0BNETBOPUTENBHOTO NPEANOXKEHUS 3a61paTh NPEAOCTABNEHHYIO TMKBUAHOCTb. OCHOBHbIE 0COBEHHOCTM:

o MuHMMasnbHble TpeboBaHusA No MO Ha 3Tane 3anpoca JIMKBUAHOCTM 1 NoAauyn KOTUPOBOK. MosiHas npoBepka Ha 06eCNeYeHHOCTb Npo-
NCXOAUT Nepegs, 3ak/oHeHNeM CAENKM.

o PuckK 3aknioueHns HexenartenbHo CAENKN MUHUMaEeH. [locTynHa BO3MOXHOCTb OTKa3aTbCA OT COBEPLUEHUA CAESKN.

o BO3MOXHOCTb KOTUpPOBAaTh 6o0nblune o6bembl 6e3 CYLLECTBEHHOrO B/IMAHUSA Ha PbIHOK. KOTMPOBKN BUAHbLI TOMILKO 3aNUHTEPEeCOoBaHHbLIM
y4yacCTHUKaM.

o Cefnku 3aK4atoTCs Ha BeCb 06LEM LIEIMKOM. OTCYTCTBYET YAaCTUUYHOE CBEAEHME KOTUMPOBOK.

2.1. lHanKaTuBHbIEe KOTUPOBKU. NMogaepxnBaemblie onepayuu

B OTC cucteme nosb30BaTento AOCTYMNHbI CAeaytowme onepaunmn:
» [lo6aBneHne NHANKATUBHbLIX KOTVPOBOK.
* I3MeHeHne NHANKATUBHBIX KOTUPOBOK.

e YpaneHve NHONKaTUBHBLIX KOTUPOBOK.

2.1.1. fo6aBneHne NHANKATUBHbIX KOTUPOBOK

NHAVKaTVBHbIE KOTUPOBKM MOTYT 6bITb NOAAHbI A/151 BCEX TUMNOB TOPryeMbIX MHCTPYMEHTOB, MO KOTOPbLIM Nojava MHANKATUBHbIX KOTVPOBOK
paspelleHa aAMUHNCTPATOPOM TOProB. VIHCTPYMEHTLI, fonyLyeHHble B Toprn B OTC crucTeme, 0603HavatoTes B Tabnmuax fut_sess_contents
1 opt_sess_contents (nose signs) cneunanbHbiM chnarom 0x800000.

[MpaBo norvHa Ha nogavy 06bIYHbIX 3asiBOK OT onpefesieHHoro 7-3Ha4yHoro pasgena paspeLuaert nogady v UHAMKaTUBHbLIX KOTUPOBOK OT
MMEeHM 3TOro pasgena.

B ofiHOI TpaH3aKLuyn MOXHO 106aBUTL OAHY WK Be KOTUPOBKMU. B criyyae ABYX KOTMPOBOK — 3TO A0/HKHbI GbITb KOTUPOBKM Ha NOKYTKY U
Ha nNpoAaxy No OAHOMY UHCTPYMEHTY. LleHa NoKynku Ao/mkHa ObiTb MeHbLUEe LieHbl MpoAaxu. Ons kaxaoli KOTPOBKM MOXHO 3aAaTb CBOW
06bEM.

Mpun ,u,06aBneva| KOTUPOBKK NO cbbroqepcaM N KanieHgapHbIM cripegam npoBepsaeTca nonagaHve yKa3aHHOl7I LUeHbl B JINMUTbI Kone6aHus
LeH. [lna Bcex MHCTPYMEHTOB NPOBEPAETCA aKTUBHOCTb TOpI’OBOVI ceccnm B COOTBETCTBMU C pacnncaHnem Topros.

Mpy fo6aBneHNM KOTUPOBKY TaKXKE OCYLLLECTB/ISIETCA NPOBEpPKa Ha KPOCC-CAEMKN: 3anpeT KBasWCAEN0K MeX/y OANHAKOBbLIMU KIIMEHTCKAMM
KOAAMM UMK MeXAy KNMEeHTCKAMU KOAaMU ¢ OAMHAKOBLIM VIHH, ecnu xoTs 6bl Ha OHOM M3 PErucTpoB YCTaHOB/EH dhnar KOHTPO/S Kpocc-
CLENOoK.

[Ons nob6aBneHns NHAMKATUBHBLIX KOTUPOBOK MCMonb3yeTcs komaHga AddQuote.

B oTBeT Ha TpaH3aKuuio 0 fo6aBeHNN KOTVPOBKM BblAaeTCA CoobLLEeHne co cneayoLein nHopmavmeri:
* YcnelwHasi/HeycneluHas ycTaHOBKa KOTUPOBKM.

* VoeHTUdmKaLMOHHbI HOMEpP KOTUPOBKM (MPU YCNELLIHONM YCTaHOBKE).

* MNpuunHa oTkasa B yCTaHOBKe (NMPY HEYCMEeLLHON YyCTaHOBKe KOTVPOBKK).

MHdopmaums o] KOTMPOBKax TpaHcnupyertca B Tabnuuax quotes_log NOTOKOB IQS_MARKETDATA_REPL n
IQS_USERMARKETDATA_REPL.

2.1.2. '3ameHeHne NHANKATUBHbIX KOTUPOBOK
Y4acTHUK TOProB MOXET U3MEHUTb CBOIO CYLLECTBYIOLLYIO UHANKATUBHYIO KOTUPOBKY. MapameTpsl, OCTYMHbIE A1 U3MEHEHUSA:
e LleHa;

e O6beMm;
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» BHeLUHWit Homep.
M3meHsiemasn KOoTMPOBKa Yka3blBAeTCS C MOMOLLbIO UAEHTUUKALIMOHHOTO HOMEpa.

[MpaBo norvHa Ha U3meHeHue 06bIYHbIX 3a51BOK OT onpefeneHHoro 7-3Ha4yHoro pasgena paspeLlaeT u3MeHeHue U MHANKATUBHbLIX KOTUPOBOK
OT MMEHWN 3TOro pasaena.

B TpaH3aKuuM U3MEeHEHWst MOXHO YKasaTb OAHY UK ABE U3MEHSIEMble KOTVPOBKU. B criyuae ykasaHusi ABYX KOTUPOBOK - 3TO A0/IKHbI ObITh
KOTMPOBKU Ha MOKYMKY U NPOAaXY MO OAHOMY MHCTPYMEHTY. HOBasi LieHa MOKYMK1 JO/MKHA 6bITb MEHbLUE HOBOW LieHbl npogaxu. O6uwme
N5 ABYX KOTUPOBOK NapameTpbi:

* MHOXEeCTBO U3MeHsIeMbIX NapameTpoB (LUeHa / 06beM / BHELLHWI HoMep);
 [MpaBuno n3meHeHns o6bema (nNone regime, onncanvie cM. pasgen 4.4).
[insa Kaxzoli oTAenbHO KOTYPOBKM YKa3blBalOTCA:

* VoeHTndmKaLMoHHbI HOMep;

e LleHa;

* O6bewm;

* BHeLuHWi1 Homep.

Mpu N3MEHEHMN KOTUPOBOK NPOBEPSETCA NoMnafaHne HOBbIX LIEH B IMMUTBLI KOMIE6aHUSA LIEH, & TaKKe aKTUBHOCTbL TOPrOBOW Ceccun B COOT-
BETCTBUW C pacnuicaHmem TOProB 1 OTCYTCTBME KPOCC-CAENOK.

ANA n3AMeHeHnsa NHAMKaTUBHbLIX KOTUPOBOK UCNO/b3YETCA KomaHaa MoveQuote.

B OTBET Ha TpaH3aKLuio 06 N3MEHEHUM KOTUPOBKU BbIAAETCS COOBLLEHME CO cneayoLLeii nHopmaumei:

YCFIeLIJHOG/HeyCI'IeLIJHOG N3MEHEHNEe KOTUPOBKN.

* [MpuuMHa HeyCneLwHoro U3MeHeHUs (NMpU HeycneLHoM).

M AeHTUdMKaLMOHHBIA HOMEpP HOBOV KOTUPOBKM (MPU YCMELHOM U3MEHEHNN).

2.1.3. YpaneHune nHAUKaTUBHbIX KOTUPOBOK

Y4acTHUK TOProB MOXET yAansATb BbiCTaBNEHHblE NHAMKATUBHbIE KOTMPOBKX. NpaBo NorvHa Ha yaaneHune 06bIYHbIX 3a51BOK OT onpeneneH-
HOro 7-3Ha4yHOoro pasgena, o3HavyaeT NpaBo yAasIeHUA NHAMKATVBHbLIX KOTUPOBOK OT MMEHUW 3TOrO pasaena.

Bo3mMoxHO ABa cnocoba ygasnieHnsi KOTMPOoBOK: oguHouHoe (komaHaa DelQuote) n maccoBoe (komaHga DelUserQuotes). MNpy 0gUHOYHOM
cnocobe yfansemas KOTUPOBKa yKasbiBAEeTCS C NOMOLLbI MAEHTUIMKALMOHHOTO HOMepa. B OTBET Ha OAMHOYHOE yAaseHve BblaaeTcsi
CO06LLEeHME CO creaytoLLei nHhopmaymeii:

* YcnelHoe/HeycnellHoe yaaneHue.

* [MpuurHa HeycnewHoro yaaneHns (Mpu HeycneLHom).

» OcTaBaBLUEecs KO/IMYECTBO B KOTUPOBKE B MOMEHT yaasieHnmn (Mpy yCreLHom).

Mpn MaccoBOM yfaneHnn KOTUPOBOK BbIGOP KOTVPOBOK BO3MOXEH C YKa3aHWeM Nto6oro MHOXecTBa (BK/lo4as nycToe) napaMmeTpoB:
* KnueHTcKkuii Kog,

» Kop 6a30B0ro aktmea,;

* Kof MHCTpyMEeHTa;

» HanpasneHue (nokynka/npogaxa);

* BHeLLHWi1 HOMep B KOTUPOBKE.

Ypansiotcs Bce KOTUPOBKM, HA KOTOPbIE Y MOAAIOLLEro TPaH3aKLMIo /IOTMHA eCTh NPaBa, U KOTOpble COOTBETCTBYIOT YKa3aHHbIM B TPAH3aKLMK
napameTpam.

B OTBET Ha MaccoBoe yAasieHre KOTYPOBOK B TPAH3aKLMM BbIAAETCS COOGLLEHNE CO creaytoLleii nHgopmauueii:
* YcneliHoe/HeycnelluHoe yaaneHue.
* TMNpuunHa HeycnewHoro yaaneHus (MpX HeycnewHomMm).

* KonnuyecTtso yaasieHHbIX KOTUPOBOK.

2.2. CTOpOHbI B cAenke 1 ponu nonb3oBartenei B cucreme

B cAienke pasnnuatoT Be CTOPOHBbI:
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* aKTUBHas (Telikep) - y4aCTHUK, KOTMPOBKA KOTOPOTo Npu A06aBeHN B CTakaH NpuBena K CBeEeHNI0 B CAENKY;
* naccuBHas (Melikep) - y4acTHUK, KOTMPOBKA KOTOPOro HAX0AsCh B CTakaHe yYacTBOBa/1a B CAESKE.
Mpy Mcnonb3oBaHUM cepauca RFS yYacTHUKM MOTYT UrpaTh CeaytoLpe ponu:

* LC (liquidity consumer) - noTpebuTens NMMKBMAHOCTU. AKTMBHAsA CTOPOHa B hopMupoBaHun caenku. Motpebutens MHULUMpYeET 3anpoc
Ha NIMKBUAHOCTb, U B C/lyYae y0B/1eTBOPUTE/NLHOIO NPeAsioKeHUs 3abupaeT NpeoCcTaB/IeHHYI0 IMKBUAHOCTb.

* LP (liquidity provider) - npoBaiigep nukBngHocTW. MaccmBHas cTtopoHa B hopMupoBaHumn caenku. MNposaliigepbl MMKBULHOCTY BUAAT
3anpoc Ha JIMKBULHOCTb U MOTYT OTBETUTb Ha HETO CBOMMM KOTUPOBKaMU.

Bce y4aCTHUKV TOProB W K/IMEHTbI YYaCTHUKOB TOProB MOTYT UrpaTb posb notpebutens nuksugHoctu (LC). MoryT nogasaTh 3anpockl Ha
JINKBUOHOCTb.

Ponb nposaiigepa nukemnaHocTy (LP) npucBanBaeTcs yyacTHMKaM TOProB M UX KIMEHTaM Mo 3asiBIEHUI0 YHaCTHMKA. Y OHOIO y4yacTHMKa
TOProB MOXET ObITb HECKOJIbKO KIMEHTCKUX pasfenos, obnagatowmx posnbto LP. KnmeHT MoxeT ogHoBpeMeHHO umeTtb ponb 1 LP n LC.
Cnucok npoBaiifepoB NIMKBUAHOCTU TPAHC/IMPYETCS B LW/t03e B Tabnumue Ip_users notoka RFS_INFO_REPL.

2.3. 3anpocbl HA TUKBUOHOCTb

MoTpebuTenb MKBUAHOCTM MMEET BO3MOXHOCTb NoAaTth B cucteMy OTC 3anpoc Ha OTKpbITUE NOTOKA SIMKBUAHOCTY, B KOTOPLI NpoBaii-
[iepbl MOTyT A06aBNsATL CBOM KOTUPOBKU. B 3anpoce noTpe6uTenb ykasblBaeT ceaytolye napaMmeTpb:

MapameTtp OnucaHue

VIHCTpyMeHT NpeHTudukaTop MHCTPYMEHTa

O6beM KonmuecTBo eauHnL, MHCTpyMeHTa. O6beM MMEET OrpaHUYeHue CHU3Y, 3aBucsiliee OT 6a30BOro
KOHTpakTa. Mosib3oBatenb He MOXET 3aaTb 3HaYeHNe, MeHbLLEe MUHUMA/IbHO AOMYyCTUMOro 06b-
ema. CnmMcok MUHUMa/IbHO A0MNYCTUMbIX 3Ha4YeHuii Ansi 6a30BbIX KOHTPAKTOB TPaHC/MpyeTcs B
Lwo3e B Tabnmue base_contract_min_amount notoka RFS_INFO_REPL.

Hanpasnexue onepauuu KOTMPOBKM Kakux HanpasneHuii MOryT BbICTaBMATLCA B MOTOKE - MOKYNKa, Npojaxa win ABycTo-
POHHME KOTUPOBKW. ECIM NOTOK NIMKBUAHOCTY [ABYCTOPOHHWIA, TO MOXHO CTaBUTb Kak ABYCTOPOH-
HWe, TaK N OAHOCTOPOHHWE KOTUPOBKY.

[Jn1TensHOCTL NoToKa 3agaetca B BUAE NPOAOKMTENLHOCTU MO BpeMeHW. MUHUMabHasi NPoLoMXMTENLHOCTL 30 ce-
KyHA. MakcuMasibHas - 0 KOHLA TOProBoii ceccuu.

MuHUManbHOe BpeMs XM3HW KOTUPO- | OrpaHnyeHre Ha 4acToTy 06HOBMEHNS NPeAsIoKEHNI NpoBaiigepoB MKBUAHOCTM, 4TOObI NoTpe-
BOK NpoBaiigepos (Speed bump) 6uTens ycnesasl pearmposartb Ha KOTUPOBKW. Bpems, B TeueHne KOTOPOro HEBO3MOXHbI onepauum
n3MeHeHus (move) Uam oTMeHb! (cancel) KOTMPOBKK Nocrie ee BbiCTas/IeHNUA. BO3MOXHble 3Haue-
Husa ansa Bei6opa: 0.2, 0.5, 1, 3 cekyHAbl. [JaHHbI NapamMeTp He orpaHMYMBaeT TpaH3akLUumM move,
KOTOpbIE YNyULLatoT LiEHY.

MNpu3Hak aBTOMaTN4eckoro noaTeep- O3Havaer, 4To nposaﬁ,qepbl B MOTOKE MOTYT BbICTaB/IATb TOJ/IbKO KOTUPOBKU C aBTONOATBEPXKAEHN-
XAOEeHNA KBasncaenok I'IpOBaVI,D,epaMVI eM. BbICTaB1aAa Takyto KOTUPOBKY npOBale,ep yXe He CMOXET OTKa3aTrbCA OT 3aK/1IK4eHNA CAENTKWN.

[N co3paHusa notoka ucnonb3yetcs komaHga RfsCreateStream. Mpu co3gaHum NoToka NpegycMoTpeHa rpy6asi npoBepka Ha JocTaTou-
HOCTb NIMMUTA Y NOTPe6UTENs NIMKBUAHOCTY (MPU YCIOBUM, UTO Ha B® Bk/loYeHa NpoBepKa NMMUTOB). TpeGoBaHMe K A0CTaTOMHOCTY /iU-
MWTa BCerga MeHblie yeM [O, KOTopoe cUMTaeT puck-moayb TC CrnekTpa. Eciv iMMuTa He A0CTaTouHo, TO 3anpoc Ha co3AaHve noToka
oTBEpraercs.

Co3sfaHHble NoTokM BUAHLI BCEM NpoBaigepam SIMKBUAHOCTUW. MOTOKM TpaHCIMpyeTca B Lo3e B Tabnumuax streams_log u streams notoka
RFS_USERMARKETDATA_REPL.

MoTpebuTtens MOXeT NPUHYAUTENBHO YA IMTL CO3AaHHbIV M NOTOK C NOMOLLbIO KOMaHAbl RfsDeleteStream.
MoTOK MOXeT 6GbITb aBTOMAaTUYECKWN YAA/IEH CUCTEMOIA:

* B C/ly4Yae COBEpLUEHUS CAENKU;

* eCcnv caenka He coBepLUeHa no NpuyMHe OTCYTCTBUSA CPEACTB Y NOTPebuTens NMKBUAHOCTY;

* UCTEK/I0 BPEMS XM3HW NOTOKA,;

* OKOHYaHue TOpFOBOVI ceccun.

2.4. BbicTaBneHne KOTUPOBOK NpoBaigepamMmu

[Mocne co3gaHna NoToka JIMKBUAHOCTU I'IOTpeﬁVITeI'IeM, I'IpOBaVI,D,epr JIMKBMAHOCTW MOTYT MnofiaBaTb B HEro CBOW KOTMPOBKW. KOTUPOBKMN
BbICTaB/IAIOTCH Ha BECb 06BbEM, yKa3aHHbIVI B 3anpoce I'IOTpeﬁVITeI'IFI. B KoTupoBke npOBaVl,u,ep yKasblBa€eT criegyouime napamMmeTpbl:

MNapameTtp OnucaHve

Homep notoka |/|,El,eHTVICbVIKaTOp NnoTOKa, B KOTOprVI BbICTaB/IAETCA KOTUPOBKaA.
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2.5.

2.6.

Mapawvetp OnucaxHve
Kop knueHta Kop, knneHTCcKoro pasgena, oT KOTOPOro BbICTaB/IAETCA KOTUPOBKA.
Hanpasnexue onepauuu Mokynka, npogaxa W 4BYCTOPOHHME KOTMPOBKA. ECnv NOTOK NMKBUAHOCTWU [BYCTOPOHHWUIA, TO

npoBaiifiep MOXeT CTaBUTb KakK ABYCTOPOHHMWE, TakK U OfHOCTOPOHHUE KOTUPOBKY.

LleHa nokynku JlonmkHo B6bITb 3aN0NHEHO, EC/N B 3anpoce nNoTpebutens HanpasneHne 6b110 ykasaHo "npogaxa”
Wn "0BYCTOPOHHME KOTUPOBKMN".

LleHa npogaxu [lo/mKHO GbITb 3anNO/IHEHO, €C/IM B 3anpoce NoTpeduTenst Hamnpas/ieHne Obl10 yKkasaHo "nokynka"
Wn "0BYCTOPOHHME KOTUPOBKK".

BDEMH XXU3HU KOTUPOBKN Bpelvm XN3HN KOTUPOBKN HE MOXET 6bITb MEHbLLE MUHUMa/IbHOTO BpeMeHU XN3HN KOTUPOBKU, U
60/bLUe ONVUTENBbHOCTU NOTOKA, 3afaHHbIX NMPU co3aaHnn NOTOKa JINKBUAHOCTW. Mo ymMon4aHuto
KOTUPOBKU XUBYT A0 3aKPbITUA NOTOKa JINKBUAHOCTW.

ABTOMaTMyeckoe  noATBepXJeHue | BbicTaBss Takyko KOTUPOBKY NPOBAiAEp Ye He CMOXET 0TKa3aTbCsl OT 3ak/oueHns caenku. O6s-
KBasucaenku (auto_confirm) 3aTesNlbHO A/151 3ano/IHEeHNs!, eC/N B NOTOKE BbICTAB/IEH NPU3HAK aBTOMATMYECKOro NOATBEPXAEHNS
KBa3ncAenok nposaiifepamu. KOTUPOBKM C aBTONOATBEPXAEHNEM NMEIOT NPEUMYLLECTBO NpU 3a-
KOYEHNN CAENOK Nepes KOTUPOBKAMY TOTO Xe LIEHOBOTO YPOBHSI.

[ins BbICTaBNEHUA KOTMPOBOK 1cnonb3yetcst koMaHaa RfsQuoteUpdate. B 0AHOM TpaH3aKLMM MOXHO BbICTaBUTb OAHY WK ABE KOTUPOBKM.

Mpwv BbICTaBMIEHNN KOTUPOBKM MO (dbloYepcam v KasleH4apHbIM crpeAaM NpoBepPsieTCS NonafaHne ykasaHHol LeHbl B IMMUTLI KonebaHus
LeH. [1na BCEX MHCTPYMEHTOB OCYLLECTB/SIETCS NPOBEPKA Ha KPOCC-CAENKN U aKTUBHOCTb TOPTrOBOM ceccun. Tak e npu go6asneHnn Ko-
TUPOBKM NpPeAyCcMOTpeHa rpy6as NpoBepka Ha AOCTaTOMHOCTb MMUTA Yy NpoBaiigepa MKBMAHOCTM (MpY YC/I0BUK, YTO Ha B® BkIOYeHa
npoBsepka NMMMNUTOB). TpeboBaHne K AOCTaTOYHOCTM NMMUTa BCerga MeHblue yem O, koTopoe cuntaeT puck-mogynb TC Cnektpa. Ecnu
JIMMUTA He [0CTaTOYHO, TO KOTUPOBKAa OTBEPraeTcs.

BbICTaBNEHHbLIE B MOTOK KOTUPOBKM BUAHLI TOMLKO NOTPEGUTEN0, CO3AaBLUEMY MOTOK, U NpoBaligepam, BbICTAaBUBLUMM KOTUPOBKYM (Ka-
XOMY CBOW M TO/IbKO B /IOrOBOI Ta6numuge). MpuyeM B Kaxablii MOMEHT BPEMEHW B MOTOKE akTUBHA (MOKa3bliBAETCS) TOMbKO OfiHA KO-
TUPOBKA KaXKA0ro HaNpaB/IeHWs - KOTUPOBKA C NyuLleil LieHoW Ha NoKynKy/npogaxy. B cryyae paBHOM LieHbl Y HECKOSbKUX KOTUPOBOK,
aKTVBHOI CTAHOBWTCS KOTMPOBKA C aBTOMOATBEPXAeHWEM. [pu paBeHCTBe W MO 3TOMY NPU3HAKY, aKTUBHOW CTAHOBUTCS KOTUPOBKA C
HaMMEHbLUMM BpeMeHeM perucTpauun. KoTupoBky TpaHc/ivpyeTtcsa B LWo3e B Tabnuuax quotes_log (Bce) U quotes (akTvBHbIE) NOToKa
RFS_USERMARKETDATA_REPL.

MpoBaiigep MOXeT MeHsITb U yAaNnsTb KOTUPOBKM B TEUEHWE CPOKA XU3HW MOTOKA SIMKBUAHOCTM, HO HE Yallle YeM 3TO onpesesieHo B 3anpo-
ce notpe6utens (Speed bump). laHHOe orpaHuyeHVe He pacnpocTpaHAeTCsl Ha KOTUPOBKYM, KOTOPbIE YyULIaoT LeHy. MpaBo MeHsTb 1
yAansTb KOTUPOBKM UMEET TOMLKO TOT K/IMEHTCKUIA pasaern, C KOTOPOro OHW Gbi BbICTAB/IEHDI.

[ns n3meHeHusa KOTMPOBOK 1cnonb3yeTcst KomaHaa RfsQuoteUpdate. Bo3MOXHO N3MeHUTb:
* LieHy KOTUPOBKY;

* BPEMS XM3HW KOTVPOBKM (MPW 3TOM BPEMS HAUMHAET OTCUNTLIBATHCA OT MOMEHTA U3MEHEHUS KOTVPOBKK);
* npusHak "auto_confirm";

* BHELUHWUIi HOMep KOTUPOBKW.

[ina ynaneHus KoTMpoBok ucnosnb3yetcs komaHaa RfsDelLPQuotes.

KoTupoBska MOXeT 6bITb aBTOMATUYECKN CHATA CUCTEMOIA:

* B C/ly4yae UCTEYEHUs NO BPEMEHM;

* ecnv nposaiigep oTkasasics OT 3ak/0UeHVs CAeNKN (He NoATBEpAN KBa3UCAESKY);

* €eC/v caernka He coBepLueHa Nno NpuymHe OTCYTCTBUS CPEACTB Y npoBaiigepa MKBUAHOCTY;
* yAasieHuns NnoToka,;

¢ OKOHYaHue TOpFOBOVI ceccun.

OTBeT Ha KOTUPOBKU I'IOTpeﬁlllTeﬂeM

MoTpebuTens Bcerga BUAMT B MOTOKE TOIbKO Nyullee NpesnoxeHe NpoBainaepoB (aKTMBHYIO KOTUPOBKY). 15 oTBeTa Ha Hee noTpebuTens
BbICTaB/NSIET B NOTOK BCTPEYHYHO KOTUPOBKY C TMNOM 1cnonHeHns FOK 1 3anpoLueHHbIM 06bemoM. [ 0TBeTa Ha KOTVPOBKY NCNO/b3yeTcst
KkomaHga RfsTakeQuote.

MNMoaTBepXxaeHue KBa3nucaenokK

B npouecce 3ak/oueHusi cienok B cucteme OTC npefycMOTpeH 3Tar, Korga NaccyBHas CTOPOHA MOXET 0TKA3aTbCsl OT 3akK/I0UEHNs CAENKN
Mo BblCTaBNEHHOI KOTUPOBKe, M60 NOATBEPANUTL YCnoBUs caenku (last 10ok). ECnm yuacTHUK OTKa3bIBAETCS OT 3aK/IH0UEHUS CAEMKU, eEMY
HauucnATCes WTpadHble 6anbl (Nogpo6Hee Npo WTpadbl cM. pazaen 2.10). YYacTHVK NPU BbICTABIEHUM KOTUPOBKM MOXET 0TKa3aTbCsl OT
aTana NoATBepXAeHNs], ykazas B KOTUPOBKe NPU3HaK "auto_confirm”, Toraa Takasi KOTUPOBKA CUMTAETCS NOATBEPXAEHHO N0 YMONYaHUIo.
Ecnu 'last look' ecTb, TO OT NaccuBHOl CTOPOHbLI NOTPe6yeTCst NOATBEPXAEHNE KBA3UCAENKU.
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2.7.

2.8.

2.9.

[ina noaTBepXAEHUA KBa3MCAENKM cnefyeT B OTBET HA U3MEHEHMeE cTaTyca KBasucaenkm Ha "1" (oxmaaeTca noaTBEpXAeHNE OT NacCUBHOM
CTOpPOHbI) oTnpaBnTb kKoMaHay ConfirmQDeal (RfsConfirmQDeal) ¢ ngeHTUdMKaTopom 3TOi KBa3UCAENKM. Bpemsi Ha OTBET OorpaHnyeHo,
npeBbILLIEHNe TPAKTYeTCs Kak OTKas OT NOATBEPXAEHMS.

3anperTbl

CvicTtema no3Bo/iseT BBOAUTL AONOSTHUTENbHbIE OorpaHunyeHna Ha npoeegeHne onepaLwli/‘l ﬂOTpeﬁMTel’leM JIMKBUAHOCTK - 3anpeTol. MNpeay-
CMOTpEHbI cneayruine Tunbl 3anpeTos:

» 32 - 3anpert Ha 3anpoc noToka /IMKBNAHOCTY 6e3 aBTonoATBepxaeHus (auto_confirm).
* 64 - 3anpeT Ha 3anpoc noToka JIMKBUAHOCTH.

» 128 - 3anpeT Ha 3ak/l4eHNs CAENKM, eC/iM KOTMPOBKM B NOTOK OTNPaBWIN MEHbLLE YeM N NpoBaigepos, rae N - YACI0, 3agaBaeMoe
B HacTpoiikax RFS.

* 256 - 3anpeT Ha 3anpoc NoToka SIMKBUAHOCTY C OrPaHNYEHUEM BPEMEHM XM3HU KOTUPOBOK (Speed bump).

YcTaHoBKa 3anpeTtoB npoussoauTtca B TC CnekTpa Yepes W3 p2gate npy NoMoLLM cTaHAapTHbIX npuka3os FutChangeClientProhibit n
OptChangeClientProhibit. Mogpo6Hee Npo 3T KOMaHbl MOXHO NOCMOTPETb B AOoKyMeHTauum p2gate_ru.pdf [http:/ftp.moex.com/pub/
ClientsAPI/Spectra/Docs/].

CBefeHMe NHAMKATUBHbIX KOTUPOBOK B caenku (1QS)

CBefleHne VHANKaTMBHBIX KOTUPOBOK nponssoantca B OTC cucTeme B pexrMe HenpepbIBHOrO BCTPEYHOTO ayKuMoHa. B pesynsrarte ayk-
LMOHa Npu CBEAEHNMN B CTakaHe ABYX KOTMPOBOK NPOTMBOMOIOXHOMO Hanpasnerus B OTC cucteme hopmmpyeTcs kBasucaesnka.

MHhopmawms o chopMmpoBaHHbIX KBasuncaenkax TpaHcnnpyetcs B Tabnuuax gdeal (Bce kBasncgenku) notoka IQS_MARKETDATA_REPL
n user_qdeal (cBon kBa3uncgenku) notoka IQS_USERMARKETDATA_REPL.

[Janee B TC CnekTpa nocnefoBaTesibHO BbICTAB/SOTCA [BE 3as1BKU1, KOTOPble CBOAATCS B CAE/KY. [oc/e 3Toro, NpoLecc CBefeHUs UHAW-
KaTVBHbIX KOTUPOBOK B CAEMKY CUMTAETCA 3aBEPLUEHHBIM.

Bce aTanbl npouecca cBeAeHNs KOTVPOBOK COMPOBOXAAIOTCA COOTBETCTBYIOLLMM M3MEHEHNEM COCTOSIHMS (CTaTyca) kBasucaenku. MiHdop-
Mauusi 0 COCTOSIHUM KBasucaesnok TpaHcmpyetcs B Tabnuuax rejected _gdeal notoka IQS_MARKETDATA_REPL n user_gdeal_state no-
Toka IQS_USERMARKETDATA_REPL.

AJTTOPUTM CBEAEHNSA KOTUPOBOK CEAYHOLLMNIA:
* [Mocne cBegeHus koTnpoBok B OTC cucteme chopmumpyetcs kBasucgesnka. Ctatyc ksasucgenkm "0" (kBasucgenka obpadarsiBaetcs).

 [Janee B TC CnekTpa BbICTaB/sieTCA afpecHasi 3asiBka OT akTUBHOI CTOPOHBI, C NapameTpamu, ykasaHHbIMU B KBasucaerke. Mpy nocTa-
HOBKe 3as1BKM OCYLLECTB/ISKOTCS BCe CTaHAAPTHbIE NPOBEPKU, BK/TtOUAs 1 MPOBEPKY Ha [OCTaTOYHOCTb obecneyeHust. MNocne NocTaHoBKY
3asiBKV KBasvCLeNka NepexoauT B cTatyc "1" (oxuaaeTcs NoATBEPXKAEHVE OT NacCHBHO CTOPOHBI).

* Cuctema OTC B TeueHue 33aHHOr0 (HacTpanBaeTcs agMUHUCTPATOPOM) BPEMEHU OXMAAET OT NAcCMBHOW CTOPOHbI MOATBEPXAEHUS
caenku (nogpobHee cM. pasgen 2.6). Mocne nonyyeHus NOATBEPXKAEHNA KBa3uCAeNKa nepexoanT B cTaTtyc "2" (noaTBepXxaeHne oT nac-
CUBHOIA CTOPOHbI NoyyeHo), n B TC CnekTpa BbICTaBNAETCA 3asBKa OT MacCUBHOW CTOPOHbI, C NapameTpamu, ykasaHHbIMW B KBa3WC-
fenke.

» Mocne cBeneHus AByx 3asB0K B TC CnekTpa B CAefKy, kBasucaenka B cucteme OTC nepexoauT B cTaTyc "4" (caenka 3akiueHa) u
06paboTka KkBasucaesnkv npekpataercs. MiHdopmaums o chopmmpoBaHHbix B TC CnekTpa cAenkax TpaHc/IMpyeTcs B LWto3e B Tabnuuax
deal u multileg_deal notoka 1QS_MARKETDATA_REPL u user_deal u user_multileg_deal notoka 1QS_USERMARKETDATA_REPL.

» Ecnv Ha KakoM-/1M60 aTane cBefeHUsi KOTUPOBOK NPOUCXOANT OWMGKa NN cAenka He NoATBEPXAEHA, TO KBA3VCAEKA NEPEXOANT B CTa-
Tyc "3" (cAenka He 3aknoyeHa no NpuYMHe OLWMGKM) C COOTBETCTBYOLMM KogoM owmnbkn OTC, KOTopbIA NnepeaaeTcs B nose error_code
B Tabnuue user_qdeal_state notoka IQS_USERMARKETDATA_REPL.

MHhopmauysi no Bcem HEMOATBEPXAEHHLIM 1 OTBEPrHYTbIM KBa3UCAEKaM TpaHC/MpyeTcs B LWto3e B Tabnuue rejected _gdeal notoka
IQS_MARKETDATA_REPL.

CBefieH/e KOTMPOBOK NoTpeduTens u npoeaiigepa (RFS)

B NoTOKe IMKBMAHOCTU MOTYT CBOAUTLCA TOMLKO KOTUPOBKM NOTpE6UTENeit 1 nposaiiaepos. MaTumMHr KOTMPOBOK NPOBaiepoB HEBO3MO-
xeH. Mpu cBeaeHnn koTMpoBok B OTC cucteme obpasyeTcs kBasucaenka. fanee B TC Criektpa nocnefoBate/lbHO BbICTABNATCS ABE
3a5BKU OT MMEHN NOTPeBUTENA 1 NpoBaiigepa, KOTopble NOC/e CBEAEHNUS 1 06Pa3yloT UTOTOBYIO CAEKY.

ANrOpUTM CBELEHNSA KOTUPOBOK ClieAyoLLmiA:

* Tocne cBefieHVst B NOTOKe KOTMPOBOK NOTpebutens v nposaigepa B OTC cucteme chopmupyeTca kBasucaenka. Ctatyc kBasucaenku
"0" (kBa3ncaenka obpabarbiBaeTcs).

» B TC CnekTpa BbiCTaB/seTcs 3asBka 0T MMeHW NoTpebutens, ¢ napaMeTpamu, ykasaHHbIMU B kBasucgenke. Ecnu 3aseka notpebutens
B TC CnekTpa He ctaButcs, B OTC cucTeMe kBasucaesnka 3aBepluaeTcs co ctatycoM "3" (caeska He 3ak/oueHa no npuyvHe owmnokm),
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1 NOTOK NINKBUAHOCTU 3aKPbIBAETCS C NPUYMHOIA "2" (cenka He coBepLUeHa no NpuynHe oTcyTcTBUSA cpeacTs y LC). B cnyyae ycnewHoii
NOCTaHOBKM 3asBkM, kBasucaenka B OTC cucteme nepexoaut B ctatyc "1" (oxuaaeTtcs NoaTBepXaeHne oT NacCUBHOW CTOPOHBI).

* Cuctema OTC B TeuyeHue 3aflaHHOrO (HacTpauBaeTCa afMUHUCTPATOPOM) BPEMEHN OXUAaeT OT NpoBaigepa NoATBEPXKAEHNS 3aK/to-
YeHus caenkun. [laHHsblii Wwar nponyckaeTcsi, ec/iv B KOTMPOBKE NpoBaiifiepa BbiCTaB/eH NpusHak "auto_confirm". Ecnv npoBaiigep otka-
3a/1cs OT 3aKNoYeHUs caenkn (He noaTesepawn keasucaenky), B OTC cucteme KkBasncAeka 3aBepLluaercs co ctatycom "3" (caenka He
3aK/to4eHa Mo NpuyYnHe oLINGKN).

« Ecnv noateepxgeHme nonyveHo (unm "auto_confirm" B KOTUPOBKE), KBasucaeska nepexoauT B cTaTtyc 2" (MoATBEPXAEHME OT NacCUBHOM
CTOpPOHbI NoNy4eHo), n B TC CnekTpa BbiCTaBNseTCA 3asiBKa OT UMeHu npoBaiigepa. Ecnv 3asska nposaiigepa B TC CnekTpa He cTaBuTCS,
B OTC cucteme KBasucesnka 3aBepluaeTcs co ctatycom “3" (caenka He 3ak/oueHa no npuunHe ownbku).

* B cnyvae ycneLiHoi NoCTaHOBKY 3asiBKW NpoBaifepa u cBefeHns 3as8Bok B caenky B TC Cnektpa, B OTC cucteme kBasucgenka 3asep-
LaeTcs co cTatycom "4" (caenka 3akoueHa), v NoTOK NIMKBUAHOCTU 3aKpbIBAETCSA C NPUUMNHON 1" (coBepLUeHa CAENKa).

« Ecnu 3asiBKa npoBaiifepa ycrneLHo BbicTaBneHa B TC CnekTpa, Ho 3asiBKM He CBOAATCS B cAenky (timeout unm gpyras npuuunHa), B OTC
cucTeMe KBasucAeska 3aBepLUaeTcsi Co cTatycoM "3" (cefka He 3ak/oueHa no npuynHe oLnGKm).

WHbopmaumss o cdpopmupoBaHHbix B OTC cucTeme KBasucgenkax TpaHucivpyeTcss wmo3e B Tabnuue user_gdeal notoka
RFS_USERMARKETDATA_REPL. WHcopmaLuss O COCTOSIHUM KBa3WCAENOK TpaHciupyeTcs B Tabnuue user_qgdeal_state notoka
RFS_USERMARKETDATA_REPL.

WHhopmaums o chopmmposaHHbix B TC CnekTpa caenkax TpaHcnpyeTcs B wio3e B Tabnuuax user_deal u user_multileg_deal notoka
RFS_USERMARKETDATA_REPL.

B o6Liem cryyae, NPoLEecc 3anpoca IMKBUAHOCTU MOXHO NMPOU/IIOCTPUPOBATL CrieaytoLeii Amarpammoii:

LP2 LP1 LC oTC Spectra
system

| | |
[ | | |
] ! ] !
alt | | | |
| | RfsCreateStream | |
[Successful] | | » |
: ! P stre$m (stream_state=2) :
<€ }
[ | |
[ | stream (streqgm_state=2) |
I~ | | |
| | |
| . R‘lfsQuoteUpdate q |
I } » o
| | | @ |
| | |: best bid or offer 3 |
| | | |
| | RfsQuothpdate N |
I t t » |
| | | |
| | e best bid or offer |
I | I [
| | | RfsTakeQuote R |
| | I » |
[ | | |
| I l < qdeal (state=0) AddOrder (LC) =|
| | | |
I [ | qdeal (state=1) '
| | < la |
! ! RfsConfilmaDeal 8 !
| | 'sConfirmQDea >3 |
| | | |
| | I qdeal (state=2) AddOrder (LP2) |
| | ) -
| | | _ | e
| | € qdeal (state=4) < deal o
| | | stream (close_reason=1) L
| | | | |
| | | | |
[Failure] | | | | |
' | !‘ qdeal (state=3) !‘ error |
: : ;‘ stream (close_reason) :‘ :
| | | | |

Puc. 1. Anarpamma. 3anpoc IMKBUAHOCTU

Motpe6uTens nukeugHoctu (LC) aenaet 3anpoc (komaHga RfsCreateStream), n B cucteme OTC co3gaetcs NOTOK IMKBMAHOCTK. [NpoBaii-
nepbl nimksugHocT LP1 n LP2 nocneposatesibHO BbICTAB/IAT B NOTOK CBOU KOTMPOBKM (RfsQuoteUpdate). Kotuposka LP2 siBnsetca nyy-
LUeii, OHa MOJIHOCTLI0 yCTpamBaeT NoTpebuTens, 1 OH OTBEYaET Ha Hee cBoeil koTnpoBkoii (RfsTakeQuote). Janee B OTC cucteme o6pa-
3yeTcs KBasucAenka, kotopas nocne noateepxaeHus ee nposaligepom LP2 (RfsConfirmQDeal)) 3aBepluaeTcs utorosoii caenkoii B TC
CnekTpa. B OTC cucTeme KBasucesika 3aBepLuaeTcs U 3aKpblBaeTCs NOTOK JIMKBUAHOCTY.

B cnyuae OLLINGKM, KBasucaesika u noTtok IMKBNAHOCTN 3aBepLUaroTCA K KOAOM OLLNBKM.
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2.10. LLUTtpadbl 3a OTKa3 OT 3aK/1I0YEHUA CAEeNoK

3a oTKa3 OT 3aK/II0YEHNSI CAENOK W BbiCTaB/eHNe HeobecneyeHHbIX KOTUPOBOK YHacTHUKY Hauncnsercs wrpad. Mpu JOCTKeHUN WwTpa-
¢hom onpeaeneHHoro ypoBHS K YYaCTHUKY MPUMEHAIOTCA LWTPathHble CaHKLMK B BUAE CHATVS KOTUPOBOK U 3anpeTa Ha f06aB/eHre HOBbIX
KOTMPOBOK MO A@HHOMY VHCTPYMEHTY B TeHeHue onpeaeneHoro BpeMeru. LLITpadobl paccunTbiBaOTCS M BeAYTCA A1 K&XK40M KOMOMHALWN:
KSIMEHTCKUIA KoA, 6a30BbIi akTUB, TUM UHCTPYMEHTA (hblouepc/onuuoH/KaneHgapHblii cnped). YpoBeHb Wwrpada MoXeT MeHsATbes oT 0 Ao
10 ¢ TOYHOCTBIO A0 MSATW 3HAKOB NOC/Ie 3ansAToN.

B cucTeMe NpefycMOTpPEHbI cliefytoLume Bupl LUTPadoB:

* LUTtpad 3a oTkas oT NoATBEPXAEHUS KBasucaenku. 1o ymonyaHuio 3a 0AuH 0TKas OT NMOATBEPXKAEHUS YPOBEHb WTpada yBemunBaeTcs:
Ha 1 npu ABYCTOPOHHEW KOTUPOBKe, Ha 0,1 Mpu O4HOCTOPOHHElN KOTUPOBKE.

* LUTpad B cnyyae HeyAauHoli NOCTaHOBKM 3asiBKM aKTUBHO CTOPOHbI. M0 yMOYaHUIO 3a OfHY OLUMGKY NPY NOCTAHOBKE YPOBEHb LTpada
yBenuuuBaeTcs: Ha 1 npu ABycTopoHHelt KoTUpoBke, Ha 0,1 NpU OAHOCTOPOHHEN KOTUPOBKE.

* LTpad B cnyyae HeyfayHoM NOCTaHOBKM 3asiBKW NACCUBHO CTOPOHBI. [0 yMOMYaHuWio 3a 04HY OLUMGKY NPy NOCTAHOBKE YPOBEHb LWUTpada
yBenuumnBaeTcs: Ha 1 npu ABYCTOPOHHEl KOTMpoBke, Ha 0,1 Npy 0AHOCTOPOHHEN KOTUPOBKE.

B cucTemMe nNpeaycMOTpeH UHTePBas BPEMEHW, B TEUEHME KOTOPOTO HECKO/IbKO OTKA30B OT NOATBEPXKAEHNS KBA3UCAE/KY LUTPadytoTcs Kak
OAVH 0TKa3 (Mo yMoYaHuio 1 cekyHaa).

C TeyeHMeM BpPeMeHU YPOBHM LWTpada CHUKATCS, YTO NPUBOAMUT K CHATUIO C YHYACTHUKOB LITPadHbIX CaHKUuiA. Mo yMOnYaHmio CKopocTb
yMeHbLUeHus wrpada 1 ypoBeHb/MUH.

YpOoBHU LUTPAIOB, KPUTEPUN NMPUMEHEHNSI U OTMEHbI CaHKLMIA HACTpauBatoTCs afMUHNCTPATOPOM cucTeMbl. CUCTEMBI LITPAdoB (HACTPOIA-
K1) ans cepsncos IQS v RFS pasnnuHbl 1 paboTaloT He3aBMCUMMO. VIHchopMaLms o wTpadhax noib3oBaTensi TPAHC/IMPYETCS B LUSIO3E B
notokax IQS_FINESLEVEL_REPL 1 IQS_PENALTY_REPL, RFS_FINESLEVEL_REPL u RFS_PENALTY_REPL.

2.11. KOHTpO/Ib aHOMaJ/IbHOW aKTUBHOCTU

B OTC pgelicTByeT cucteMa orpaHMyeHnst aHoOMaslbHOW akTUBHOCTU K/IMEHTCKUX NPUIOXEHWIA. OHa He NO3BO/AET NPUIOXEHNIO NOJb30Ba-
Tens (0f4HOMY IOTVHY) NpUCbINAaTb 6oee OroBOPEHHOTO B 3asiBKE Ha NOAK/IOYEHWE KONMYecTBa coobLLeHUl B eAuHULY BpeMeHu. B Ha-
CTOSILLMI A MOMEHT MOXHO MOJYYUTb JIOTUH € orpaHunyeHnem 30, 60, 90 1 T.4. TOProBbIX onepauuii B cekyHay. Mpu NpeBbIlLEHNN NUMUTA
COO0O6LLEeHWIA, cMCTEMA KOHTPO/IA He TPaHC/IMPYeT coobLueHre B 84po TC, a nocbliaeT nosib30BaTesto Coo6LeHNe-0TBET C YBEAOMIEHNEM
06 OTKase B 06C/yxmBaHn1, msgid=199 cnepytowleli CTPYKTYpbl:

Mone Tun OnucaHue
queue_size u4 KonnuecTBo coobLieHnin nonb3oBaTens
penalty_remain u4 Bpemsi B MUMCEKYHAAX, MO NPOLLECTBMMU KOTOPOro GyAeT yCrnewwHo npu-

HATO cneaywulee coo6|_u,eH|/|e OT 3TOro nosnb3oBarensa

message cl28 TekcT coobLleHns 06 oLmnbke

O6pau4aeM BHMMaHMe Ha [Ba HaHca:

» KonumuecTBo cO06LLEHMI 3a UCTEKLLIYHO CEKYHAY oueHmBaeTcs npu npuéme KAXXKAOIO coobLueHms. ITO 3HaUMT, YTO ec/n Nosib30BaTe/b
NOCTOSIHHO NPUCKINAET 3anpock! C YacTOTO, 6onbLuUe, YeM eMy paspeLleHo, TO ero COo6LLEHNSA NepecTatoT obpabaTbiBaTbCs BOOGLLE.

. COOﬁLIJ,eHVIe-OTKEB MOXET ObITb NOC/IAHO B OTBET Ha Nto6oe COO6LIJ,eHVIe nosib3oBaresnA.

2.12. OTnpaBKa KOMaHA,

[na oTnpaBku KomaHA Heobxoaumo cosgatb nybnukatop CGate ¢ mmeHem cepsuca OTC_SRV u karteropuein coobLieHwuit:
category=IQS_MSG. lMpumep url:

p2mqg://0TC_SRV;category=IQS_MSG;name=srvlink; timeout=5000; scheme=|FILE|otc_messages.ini|message
rae otc_messages.ini — ¢paiin co cxemoii KomaHg, 13 aucTpubyTtnea CGate.

[na  nonyyeHuss OTBETOB Ha OTNpPas/iEHHble COOOLEHNS HeobxoAMMO B (DyHKUMM OTNpasku coobuleHua 3agatb  dnar
CG_PUB_NEEDREPLY, a Takxe co3gartb Nnognucyvk ¢ tunom p2mgreply.

B cnyuae ownbkn B gocTaBke 1 06paboTke COOBLLEHUS HA CUCTEMHOM YPOBHE, KOZ K/IMEHTa MOXET NoslyunTb IM60 OLWMGKY Npy BbINOs-
HeHUM PyHKLMN OTNPaBKM CO0BLLEHUS, MO0 OTBETHOE COOOLLEHME CrneLmabHOro Tnna "cnucteMHas ownobka" (msgid=200):

Mone Tun OnucaHune
code u4d Kop Bo3Bpata
message c255 TekcT coobLieHus.

O6partuTe BHUMaHWe, YTo COO6LLEHVE "cUCTeMHAs OLUMBKA" MOXET BbiTh OTMPAB/IEHO B OTBET HA /060€e CO06LLIEHNE BU3HEC-NOTUKN.
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BHumaHue! Cepsuc IQS_SRV, ncnonb3oBaBLUniics paHee 415 4octyna B nogcuctemy |QS, octaeTcst 4OCTYMNHbIM, HO TOSTbKO B TEYEHME 6/n-
Xailmx ABYX penu3oB. B ganbHelilem ans oTnpaBku komaHg B 06e nogcuctemsl (IQS n RFS) cneayet ncnons3osatb cepsuc OTC_SRV.
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3. OnucaHue cxembl penavkKaumm

3.1. Notok IQS_USERMARKETDATA_REPL - N"HAnKaTUBHbIe KOTUPOBKU, KBa-

3ncaesikKm u caesikm nosib3oBartesis

Tabnuupl:

¢ quotes_log - XXypHan nHanKaTvBHbIX KOTUPOBOK MO/b30BaTe NS
» user_qgdeal - XXypHan kBa3ucaenok nosb3oBarensi

» user_gdeal_state - CocTosiHVe KBa3ucAenoK nonb3oBarens

« user_deal - )XypHan caenok nonb3osartens

» user_multileg_deal - >XypHan caenok nonb3oBaTens No cBsi3kam
¢ heartbeat - CnyxebHasi Tabnmua cepBepHbIX YacoB

* sys_events - Tabnuua cobbITui

3.1.1. Ta6nuuya quotes_log: XXypHan UHAUKATUBHbIX KOTUPOBOK NOMb30BaTe s
Ta6n|/||_|,a COAEePXNT Nor MUHANKaTUBHbIX KOTUPOBOK MO/1b30BaTeNA.

Ta6n. 1. Nons Tabnuupbl quotes_log

Mone Tun OnucaHune

repliD i8 CnyxebHoe nosne noacucTeMbl penmkalmm

replRev i8 CnyxebHoe nose nogcucTeMbl penmkawmm

replAct i8 CnyxebHoe none nogcucTembl penvkaumm

id_quote i8 MaeHTndmKaTop KOTUPOBKM

sess_id i4 MaeHTudmkaTop TOprosoii ceccum

isin_id i4 YHUKa/IbHbIN YACIOBOW UAEHTUUKATOP NHCTPYMEHTA
xamount i8 O6beM KOTMPOBKY B Sl0Tax

xamount_rest i8 OcrTasBlueecs KO/IMYEeCTBO B KOTUPOBKE

gdeal_id i8 MpaeHTudomkaTop Ksasucaenku

xstatus i8 dnarn onepauunn

price d16.5 Llena

moment t Bpemsi USMeHeHUs1 COCTOSIHUSI KOTUPOBKN

moment_ns u8 Bpemsi U3MeHeHUsi COCTOSIHUSI KOTUPOBKM, HAHOCEKYH/bI
dir i1 HanpasneHve onepauun: 1 - NoKynka, 2 - npogaxa.
action i1 [eicTBre c KOTMPOBKOW

gdeal_price d16.5 LleHa 3ak/1l0ueHHO KBa3ncaenkm

order_quote ul 0 - KoTupoBKa; 1 - 3asBka. He ncnonsayetcs (scerga 0).
id_ord i8 MaeHTudmkaTop 3asBku

client_code c7 Ko knneHTa

login_from c20 JlorvH nonb3oBarens, NOCTaBMBLLETO KOTUPOBKY
comment c20 KommeHTapuii Tpeligepa

ext_id i8 BHeLLHWiA Homep

local_stamp t NokanbHoe Bpems nonb3osarens

isin_type i1 Tun HCTpyMeHTa

MpumeyaHus:

« [Mone xstatus npescTaBnseT co6oil GUTOBYID MaCKy:

0x1 KotuposouHas
0x2
0x10 Mpw BbICTABNEHNM KOTUPOBKM HE MPOBEPSNOCL 06ECNeYeHne Ha YPOBHE K/IMEHTCKOro pasgena
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0x01000 3anuchb SBNseTCA nocneaHel B TpaH3akLumm

0x100000 3anunce AABNseTCA pe3yibTaTtoM onepaummn nepemMeLLeHns KoTUPoBKU
0x200000 3anuncek ABNSETCA pe3ybTaToM onepaummn yaasieHUs KoTUPOBKU
0x400000 3anunce AABNSEeTCA pe3y iLTaTtoM rpynnoBoro yaaneHus

0x20000000 Mpu3Hak yaaneHns octatka KOTUPOBKY MO NPUYMHE KPOCC-CAESKN
0x8000000 KoTuposka no cocTaBHOMY UHCTPYMEHTY

0x4000000000000  [Mpu3Hak aBTOMATUYECKOTO NMOATBEPXKAEHUA KBA3UCAENKN
« [Mone isin_type MOXET cogepxarb creaytowme 3HaueHns

0 ®broyepc

1 OnuuoH

2 VHCTpymeHT-cBA3Ka
 [one action onvcbiBaeT AeiicTBre, NponsoLLesLLee C KOTUPOBKOI:

0 Kotuposka yganeHa

1 KoTtupoBka gobasneHa

2 KoTupoBKa CBefieHa B KBa3UCAe/Ky

3.1.2. Ta6nuuya user_qdeal: XKypHan kBasucgenok nosb3oBarens

Ta6n. 2. Nonsa Ta6nuupbl user_qdeal

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTembl penkaumm
replRev i8 CnyxebHoe nose nofcucTeMbl pennkawmm
replAct i8 CnyxebHoe none nNoAcucTeMbl pensimkaumm
sess_id i4 M aeHTndomkaTop TOproBoii ceccum

isin_id i4 YHVKa/TbHbIN YACTOBOW NAEHTUNKATOP NHCTPYMEHTa
gdeal_id i8 MpaeHTudmkaTop Ksasucaenku

xamount i8 O6beM, KOIMYECTBO eAMHUL, MHCTPYMEHTA B KBasucaenke
quote_id_buy i8 M aeHTudmKaTop KOTMPOBKM MOKynaTens
quote_id_sell i8 MpaeHTudmkaTop KOTUPOBKM NpoAasLa

price d16.5 Llena

moment t Bpems 3aknioueHuns Ksasvcaenku

moment_ns u8 Bpems 3aknioueHns KBasucaenkv, HaHoCeKyHAbI
gdeal_type i1 Tun kBasucgenku. He ncnonb3syetcs (Bcerga 1).
xstatus_buy i8 BuToBas macka Npu3HakoB nokynarens
xstatus_sell i8 ButoBas Macka npyu3HakoB npoasLa
ext_id_buy i8 BHeLUHWIA HOMep 13 KOTMPOBKW NoKynaTtens
ext_id_sell i8 BHeLUHMn HOMEpP 13 KOTMPOBKM NpoAaBLa
code_buy c7 Kog, knueHTa nokynartens

code_sell c7 Kof knueHTa npogasua

code_rts_buy c7 Kog, PTC dhmpmbl nokynarens

code_rts_sell c7 Kog PTC chmpmbl npogasua

active_side i1 AKTUBHas cTopoHa

login_buy c20 NorvH nonb3oBatens nokynatens

login_sell c20 JNorvH nonb3oBartens npogasLa

comment_buy c20 KomMMmeHTapuii U3 KOTUPOBKM NOKynaresis
comment_sell c20 KommeHTapuii U3 koTvpoBkM NposasLia
isin_type i1 Tun MHCTPYMeHTa
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MpumeyaHus:

« [Mons xstatus_buy un xstatus_sell npeactaBnstoT coboii GUTOBYHO Macky:

0Ox1
0x2
ox1
0x0
Ox1i
0x2
0x4
0x2
0x8

Ox4

KoTnpoBoyHas
BcTpeuHasn
0 Mpw BbICTABNEHNMN KOTUPOBKM HE NMPOBEPSNOCL O6ECNeYeHNe Ha YPOBHE K/IMEHTCKOro pasaena
1000 3anucb ABNAETCS NocneaHel B TpaH3akuum
00000 3anucb ABNAETCA pesy/LTaToM onepaLlun nepemMeLleHns KOTMPOBKN
00000 3anucb ABNseTCA pesynbTaToM onepaummn yaaneHus KoTUpoBKU
00000 3anunck ABNSETCA pe3yibTaToM rpynnoBoro yaaneHus
0000000 Mpu3Hak yaaneHns octaTka KOTUPOBKY MO NPUYMHE KPOCC-CAESKN
000000 KoTupoBsKka no cocTaBHOMY UHCTPYMEHTY
000000000000 lMpu3HaKk aBTOMaTUYECKOro NOATBEPXKAEHUA KBA3UCAE/KN

« B none active_side yka3biBaeTcs, KTO SIBMISIETCS aKTUBHOI CTOPOHOIA KBa3UCAENKW (KOHTpareHTom). OT naccuBHO CTOpPOHbI TpeGyeTtcs
NOATBEPXAEHVE KBA3UCAEKM.

1

2

Mokynartens.

Mpopasel,.

» [Mone isin_type MOXET coaepxaTb creytoLme 3HaueHns

0
1
2

dLrouepc
OnunoH

VIHCTpyMeHT-cBsi3ka

3.1.3. Ta6nuua user_qdeal_state: CocTosiHMe KBasucaenok nonb3osarens

Ta6n. 3. Nonsa Tabnuupl user_qdeal_state

Mone Tun OnucaHne

repliD i8 CnyxebHoe nose NoacuUcTeMbl penmkaumm
replRev i8 CnyxebHoe none nofcucTeMbl pennkaumm
replAct i8 CnyxebHoe nose nogcucTeMbl penmkalmm
gdeal_id i8 MaeHTndomkaTop KBasucaenku

quote_id i8 M aeHTndmkaTop KOTUPOBKK

id_ord i8 MpaeHTudmkaTop 3asBku

state i4 CocTosiHMe KBasucaenkun

sess_id i4 MpaeHTndomkaTop Toprosoii ceccumn OTC

error_code i4 Koga owmnbkm ns OTC cuctemsbl

spectra_error_code i4 Koga owmnbkm n3 TC CnekTpa

dir i1 HanpasneHve onepauun: 1 - NoKynka, 2 - npogaxa.
client_code c7 Kopa knneHTa

isin_id i4 YHUKaU/TbHbIV YAC/TOBOI NAEHTUAMKATOP MHCTPYMEHTa
MpumeyaHus:

« Tone state MOXET NPUHUMATb C/IEAYIOLME 3HAYEHNS:

0
1

KBasucaenka obpabarsiBaetcs.

OxunaaeTca NoATBEPXAEHNE 0T NaCCUBHOW CTOPOHBI.
MoaTBepXaeHne OT NacCcBHON CTOPOHbI MOJTyYEHO.
Cpenka He 3ak/toveHa no npuumMHe oLIMGKM.

CpAenka 3ak/oyeHa.
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+ TMone error_code MOXEeT NPUHUMATbL CEAYIOLLME 3HAUEHUS:

1 Ksasucgenka He noarsepxaeHa.

2 Owwnbka Npy fo6aBNeHNI 3asBKA /151 aKTUBHO CTOPOHbI.

3 Owwnbka Npu fo6aBneHnn 3asBKU 151 NACCUBHOIN CTOPOHbI.

4 3asBKa He HaiifieHa B cucteme CnekTpa.

5 TaiimayT caenku B cucteme CnekTpa.

6 Cucrtema CnekTtpa He JOCTynHa.

« Kogbl olwmbok, TpaHcMpyemMble B nose spectra_error_code, MOXHO NOCMOTPETL B JokyMeHTe p2gate_ru.pdf [ftp://ftp.moex.com/pub/

ClientsAPI/Spectra/CGate/docs/].

3.1.4. Ta6nuua user_deal: XKypHan caenok nonb3oBartens

Ta6n. 4. Nonsa Tabnuupbl user_deal

Mone Tun OnucaHue

repllD i8 CnyxebHoe nose nogcucTeMbl penmkawmm
replRev i8 Cnyxe6bHoe none noAcucTeMbl penkaumm
replAct i8 CnyxebHoe nose NoacuUcTeMbl penmkaymm
sess_id i4 MaeHTudmkaTop TOprosoii ceccum

isin_id i4 YHVKasbHbIN YACOBOW UAEHTUUKATOP NHCTPYMEHTA
id_deal i8 MpaeHTndmkaTop caenku

gdeal_id i8 M aeHTndmkaTop KBasnucaenkm

xamount i8 O6beM, KOIMYECTBO €AUHULL MHCTPYMEHTa
id_ord_buy i8 MaeHTudmkaTop 3asBkM nokynarens
id_ord_sell i8 MaeHTrndomkaTop 3asBkv Npofasua
quote_id_buy i8 M aeHTndmkaTop KOTMPOBKM MOKynaTesns
quote_id_sell i8 MpaeHTudmkaTop KOTUPOBKM NpoAasLa
price d16.5 LleHa

moment t Bpems 3aknoueHns caenku

moment_ns u8 Bpems 3akntoueHuns caenkn, HaHOCeKyHAbI
xstatus_buy i8 BvToBas macka npuM3HakoB nokynartens
xstatus_sell i8 ButoBasi Macka npru3HakoB NpoasLia
ext_id_buy i4 BHeLUHWA HOMep 13 3as1BKM NokKynaTens
ext_id_sell i4 BHeLIHM? HOMep 13 3as1BKM NpoAasLia
code_buy c7 Kog, nokynatens

code_sell c7 Ko npopgasua

comment_buy c20 KomMeHTapuii 13 3asBku nokynarens
comment_sell c20 KommeHTapuii 13 3asiBkv npogasua
fee_buy d26.2 C6op no caenke nokynarens

fee_sell d26.2 C6op no caenke npofasLa

login_buy c20 JNorvH nonb3oBatens nokynarens

login_sell c20 JlornH nonb3oBaTtens npogasua
code_rts_buy c7 Kog, PTC dompmbl nokynarens

code_rts_sell c7 Kog PTC dhmpmbl npogasua

opt_type i1 Tvin onunoHa

MpumeyaHus:

« [Mons xstatus_buy un xstatus_sell npeactaBnstoT coboii GUTOBYH Macky:

Ox1

0x2

KoTnpoBoyHas

17


ftp://ftp.moex.com/pub/ClientsAPI/Spectra/CGate/docs/
ftp://ftp.moex.com/pub/ClientsAPI/Spectra/CGate/docs/
ftp://ftp.moex.com/pub/ClientsAPI/Spectra/CGate/docs/

LWnto3 Plaza-2 ana OTC cucTeMbl CPOYHOIO pblHKa 12.01.2021

0x10 Mpy BbICTaBMIEHUM KOTUPOBKM HE NPOBEPSSIOCH 0GECNeYeHe Ha YPOBHE K/IMEHTCKOTO pasaena
0x01000 3anuchb ABnseTcs nocneaHel B TpaH3akumm

0x100000 3anunce AABNSETCA pe3yibTaTtoM onepaummn nepemMeLLeHns KoTUPOBKX

0x200000 3anuck ABNseTCA pesynbTaTtoM onepaummn yaaneHus KoTUpoBK/

0x400000 3anunce ABNSETCA Pe3y/ibTaToM rpynnoBoro yaaneHus

0x20000000 Mpu3Hak yaaneHns octaTka KOTUPOBKM NO NPUYMHE KPOCC-CAENKN

0x8000000 KoTupoBka no cocTaBHOMY MHCTPYMEHTY

0x4000000000000 Mpr3Hak aBTOMaTUYECKOro NOATBEPXAEHNA KBA3UCAE/KN
* B none opt_type MOryT ykasbiBaTbCs CliefytoLive 3HaueHus:
1 PUT

2 CALL.

3.1.5. Ta6nuua user_multileg_deal: X)XypHan caenok nonb3oBaresisi N0 CBA3Kam

Ta6n. 5. Nonsa Ta6nuupbl user_multileg_deal

Mone Tun OnucaHve

repliD i8 Cnyxe6Hoe none nNoAcuCcTeMbl pensimkawmm

replRev i8 CnyxebHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe none nofgcucTembl penkaumm

sess_id i4 MaeHTudmkaTop TOproeoii ceccum

isin_id i4 M aeHTudurKaTop MHCTPYMEHTa-CBA3KN

isin_id_rd i4 MaeHTndmKaTop MHCTPYMEHTa NepBoli HOMW

isin_id_rb i4 MaeHTndmkaTop MHCTPYMEHTa BTOPOI HOMn

duration i4 PasHuua B kasleHAapHbIX AHAX MeXay AaTamMu UCNOMHEHNS ABYX (hbloyep-
coB

id_deal i8 MaeHTudmkaTop caenkm

id_deal_rd i8 MaeHTudmkaTop caenkv no nepeoii Hore

id_deal_rb i8 MaeHTndmkaTop caenku no BTOpPoit Hore

id_ord_buy i8 MpaeHTudmkaTop 3asBKu nokynarens

id_ord_sell i8 M aeHTudmkaTop 3asBkM npogasLa

quote_id_buy i8 M aeHTudmKaTop KOTUMPOBKM MOKynaTens

quote_id_sell i8 MaeHTudmkaTop KOTUPOBKM NpoAasLa

xamount i8 O6beM, KOIMHYECTBO eANHUL, UHCTPYMEHTA

price d16.5 LleHa nepBoi1 YacTu NapHoW CBA3KM

rate_price d16.5 CTaBka caenku

swap_price d16.5 CBon-LeHa caenkm

moment t Bpems 3aknioueHns caenku

moment_ns u8 Bpems 3aknioueHns caenku, HaHOCeKyHbl

xstatus_buy i8 BuToBas macka npu3HakoB Nokynarens

xstatus_sell i8 BrToBas macka npv3HakoB npogasLia

ext_id_buy i4 BHeLUHW1 HoMep 13 3asBKu nokynarens

ext_id_sell i4 BHeLLUHWIA HoMep 13 3asBkK NpoaasLia

code_buy c7 Kog, nokynatens

code_sell c7 Kop, npogasua

comment_buy c20 KommeHTapwii 13 3asBku nokynarens

comment_sell c20 KomMmeHTapwuii 13 3asiBK1 npofasLa

login_buy c20 JNorvH nonb3oBatens nokynarens

login_sell c20 JlorvH nonb3oBarens npogasLa
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Mone Tun OnucaHune

code_rts_buy c7 Kog PTC chmvpmbl nokynarens
code_rts_sell c7 Kog PTC chmpmbl npogasua
MpumeyaHus:

« [Mons xstatus_buy un xstatus_sell npeactasnstoT coboii GUTOBYHO Macky:

0x1

0x2

0x10
0x01000
0x100000
0x200000
0x400000
0x20000000
0x8000000

0x4000000000000

KotuposouHas

BcTpeuHas

Mpw BbICTaBMEHUN KOTUPOBKN HE NPOBEPS/IOCH obecneyeHue Ha YPOBHE K/IMEHTCKOro pasgena

3anucb Asnaerca nocne,u,He|7| B TpaH3aKuunun

3anuce ABNSETCA pe3ykTaToM onepauuy nepemMeLLeHnst KOTUPOBKM

3anuch siBnsieTcA pesykTaTtoM onepauyn yaaieHust KOTUPOBKU
3anuch siBNsieTcA pe3ynLTaTtoM rpynnoBoro yaaneHus

Mpr3HaK yaaneHnsi octatka KOTMPOBKY MO NPUYMHE KPOCC-CAENKM
KOTMPOBKA MO COCTABHOMY UHCTPYMEHTY

Mpu3HaK aBTOMaTUYECKOro NOATBEPXAEHUA KBA3UCAE/TKN

3.1.6. Ta6nuuya heartbeat: Cnyxe6Hasa Taénuua cepBepHbIX HacoB

[JaHHas Tabnuua HanonHseTcs SAPOM TOProBol CUCTEMbI C ONpefesieHHol NeproANYHOCTBI0 U MOXET ObITb MCMONb30BaHa ANs 3a4aq
CYHXPOHM3aLMM (HANpUMEP, A4/1s1 NPOBEPKY NPUXOAa BCEX CAE/OK 3a ONpefeNieHHbIi MOMEHT BpeMeHu). Tabnuua UCnonb3yeTcs B pexvve
[06aBneHus 3anuceil; oumcTka Tabnuubl NPOUCXOAUT B HOUHOE BpeMS.

Tab6n. 6. Monsa tabnuubl heartbeat

Mone Tun OnucaHue

repliD i8 CnyxebHoe nose nofcucTeMbl pennkawmm
replRev i8 Cnyxe6bHoe none noAcucTeMbl pensikawmm
replAct i8 Cnyxe6bHoe none nogcucTemMbl penkaumm
server_time t [Jara v Bpems cepsepa

3.1.7. Tabnuuya sys_events: Tabnuuya coobITUIA

Ta6n. 7. Nonsa Tabnuubl sys_events

Mone Tun OnucaHvne

repliD i8 CnyxebHoe nose nogcucTeMbl penmkawmm
replRev i8 Cnyxe6bHoe none nogcucTembl penkaumm
replAct i8 CnyxebHoe nosie NoAacuUcTeMbl penmkalmm
event_id i8 YHUWKabHbI naeHTUrKaTop cobbITus
sess_id i4 Homep ceccumn

event_type i4 Tun cobbITus

message c64 OnucaHune cobbITUSA

MpumeyaHus:

¢ BO3MOXHbI€ TUMbl COOLITUI

event_type =1
message = "session_data_ready"

3akoH4yeHa 3arpyska faHHbIX U3 KJ'IVIpVIHFOBOVI CNCTEMbI B TOProByko nepen Hav4asiom HOBOIA T0pI'OBOVI ceccun

event_type = 2

message = "intraday_clearing_finished"
Bce pacueTHble npoueaypb! B NPOMKINPUHIE 3aKOHYEHbI

event_type =4
message = "intraday_clearing_started"
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Hauano npomknmpuHra

event_type =5
message = "clearing_started"
Hauaio 0CHOBHOrO KNpuHra

event_type =6
message = "extension_of _limits_finished"
PaszgBukka TMMWUTOB 3aKOHYeHa

event_type =8

message = "broker_recalc_finished"

[eHexHble cpeAcTBa nocsie NPOMK/MPYHIa NepecynTaHbl
event_type =10000

message = "igs_session_inited"

1QS-ceccus HazHavyeHa

event_type =10001
message = "igqs_session_started"
1QS-ceccusa nget

event_type =10002

message = "igs_session_suspended"
MprocTaHoBka Topros B IQS (B criyyae KpUTUYECKOI BHYTPEHHER ownbku 1QS)

Tabnuupl:

« quotes_log - )XypHan KOTMpOBOK

« gdeal - )XypHan kBa3ncaenok

* rejected_gdeal - AHOHUMHBbI 10T COCTOSIHUSI KBA3UCAENOK
 deal - XXypHan caenok

« multileg_deal - XXypHan caenok no ceaskam

* heartbeat - Cnyxe6Hasi Tabnmua cepBepHbIX YacoB

» sys_events - Tabnmua cobbITHiA

3.2.1. Ta6nuuya quotes_log: XXypHan KOTUPOBOK

Tabnuua coaepXnT aHOHUMHBIW STOF UHAUKATUBHBIX KOTUPOBOK.

Ta6n. 8. Monsa Tabnuupbl quotes_log

3.2. Motok IQS_MARKETDATA_REPL - lNOTOK aHOHUMHbIX KOTUPOBOK, KBasnc-
AeNoK U caenok

Mone Tun OnucaHne

repliD i8 CnyxebHoe nose NoacuUcTeMbl penmkalmm

replRev i8 CnyxebHoe nose nofcucTeMbl pennkawmm

replAct i8 CnyxebHoe nose nogcucTeMsl pensmkawmm

id_quote i8 MaeHTndmKaTop KOTUPOBKM

sess_id i4 M aeHTndmkaTop TOproBoii ceccum

isin_id i4 YHWKasIbHbI YNCI0BOIN MAEHTUIMKATOP MHCTPYMEHTa
Xamount i8 O6bEM KOTMPOBKY B Sl0Tax

xamount_rest i8 OcrTaBlLueecs KonmMyecTBO B KOTUPOBKe

gdeal_id i8 MaeHTudmkaTop KBasucaenku

xstatus i8 dnary onepaumu

price d16.5 Llena

moment t Bpems usmeHeHns COCTOSIHUSI KOTUPOBKMN

moment_ns u8 Bpemsi nsmeHeHusi COCTOSIHWS KOTUPOBKU, HAHOCEKYHAbI
dir i1 HanpasneHve onepauun: 1 - NoKynka, 2 - npogaxa.
action i1 [LeicTBme ¢ KOTUPOBKOA
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Mone Tun OnucaHune

gdeal_price d16.5 LleHa 3ak/1l04eHHOI KBa3UCAEsKN

order_quote ul 0 - KoTnpoBKa; 1 - 3asBka He nucnonsayetcs (scerga 0).
id_ord i8 M aeHTudmkaTop 3asBku

MpumeyaHus:

« [None xstatus npeacTaBnsieT coboii GUTOBYH Macky:

0x1 KotuposouHas

0x2 BcTpeuHas

0x10 Mpy BbICTaBMIEHUM KOTUPOBKM HE NPOBEPSIOCH 06GecneyeHne Ha YPoBHE K/IMEHTCKOTO pasaena
0x01000 3anucb ABNSAETCS NocneaHel B TpaH3akuum

0x100000 3anunck AABNSETCA pe3ysibTaToM onepaummn nepemMeLLeHns KOTUPOBKU

0x200000 3anucb ABNAETCA pesyLTatoM onepauumn yaaneHns KoTMpoBKy

0x400000 3anunce AABNSETCA pe3y/iLTaToM rpynnoBoro yaaneHus

0x20000000 Mpu3Hak yaaneHns octatka KOTUPOBKM MO NPUYMHE KPOCC-CAESKN

0x8000000 KoTrpoBKa No COCTaBHOMY MHCTPYMEHTY

0x4000000000000  [Mpu3Hak aBTOMATUYECKOTO NOATBEPXKAEHUA KBA3UCAENKM

« [one action onvcbiBaeT ,D,eVICTBVIe, npounsowlejiiee c KOTVIpOBKOVIZ

0 KoTuposka yganeHa
1 Kotuposka gobasneHa

2 KoTnpoBKa cBefieHa B KBasncaesnky

3.2.2. Ta6nuua qdeal: XXypHan kBasncgenok

Ta6n. 9. Mons Tabnuubl qdeal

Mone Tun OnucaHue

repliD i8 CnyxebHoe nose nofcucTeMbl pennkawmm

replRev i8 CnyxebHoe none noAcucTeMbl pensimkaumm

replAct i8 CnyxebHoe none nogcucTembl penkaumm

sess_id i4 MaeHTudmkaTop TOproBoi ceccum

isin_id i4 YHWKa/IbHbI YNCI0BOIN MAEHTUIMKATOP MHCTPYMEHTa
gdeal_id i8 M aeHTudmkaTop KBasucaenkm

xamount i8 O6bem, KOIMYECTBO eAMHUL, MHCTPYMEHTa B KBasucaenke
quote_id_buy i8 M aeHTudmkaTop KOTMPOBKM MOKynaTens

quote_id_sell i8 MpaeHTudmkaTop KOTUPOBKM NpoAasLa

price d16.5 LleHa

moment t Bpewms 3aknioueHns Ksasvcaenkv

moment_ns u8 Bpems 3aknioueHns kBasucaenku, HaHOCEKYHAbI
gdeal_type i1 Tun kBasucgenku. He ncnonesyetcs (Bcerga 1).

3.2.3. Ta6nuua rejected_qdeal: AHOHUMHBII NOr COCTOAHUA KBa3nUCAENOK

Tabnuua coaepXnT MHChOPMAaLIMIo N0 HEMOATBEPXKAEHHBIM 1 OTBEPrHYTbIM KBA3UCAE/KaM.

Ta6n. 10. NMona Ta6nuubl rejected qdeal

Mone Tun Onucaxune

repliD i8 CnyxebHoe none nogcMcTeMbl pennkaumm
replRev i8 CnyxebHoe nosne nogcucTeMbl pensmkalmm
replAct i8 CnyxebHoe none noAcucTemMbl penkaumm
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Mone Tun OnucaHune

gdeal_id i8 MaeHTudmkaTop Ksasucaenku

quote_id i8 M aeHTudrKaTop KOTUPOBKU

reason ul CocTosiH1e KBa3ucAenku (npuymHa otkasa)

moment t Bpewms 3aknioueHns Ksasucaesnku

moment_ns u8 Bpems 3akioueHns kBasnucaenkn, HaHOCEKYHAbI

dir i1 HanpasneHve onepauun: 1 - NoKynka, 2 - npogaxa.
isin_id i4 YHVKa/TbHbIN YACOBOW NAEHTUUNKATOP NHCTPYMEHTa
sess_id i4 MaeHTndmkaTop ToproBoii ceccum IQS

MpumeyaHus:

« [lone reason MOXeT NPUHUMATb CrefyloLime 3Ha4YeHns
0 OrtKa3 He nosy4eH.
1 OtKas nosnyyeH.

2 CoCTOsiHNE HEN3BECTHO.

3.2.4. Ta6nuua deal: XKypHan caenok

Ta6n. 11. Nonsa Taénuupbi deal

Mone Tun OnucaHvne

repllD i8 Cnyxe6Hoe none noAcucTeMbl pennkaumm
replRev i8 CnyxebHoe none nogcucTemMbl penkaumm
replAct i8 CnyxebHoe none nogcucTeMbl pennkaumm
sess_id i4 MaeHTudmkaTop TOprosoii ceccum

isin_id i4 YHVKasbHbIN YACIOBOW UAEHTUUNKATOP NHCTPYMEHTA
id_deal i8 MpeHTndmkaTop caenku

gdeal_id i8 MaeHTndomkaTop KBasucaenku

xamount i8 O6beM, KOIMHYECTBO eANHUL, UHCTPYMEHTa
id_ord_buy i8 MaeHTudmkaTop 3asBku nokynarens
id_ord_sell i8 MpaeHTndmkaTop 3asBKkv Npofasua
quote_id_buy i8 M aeHTndmkaTop KOTMPOBKM MOKynaTens
quote_id_sell i8 M aeHTudmkaTop KOTUPOBKM NpojasLa
price d16.5 Llena

moment t Bpewms 3aknouenns caenku

moment_ns u8 Bpems 3aknoueHns caenkun, HaHoCeKyHAbI

3.2.5. Ta6nuya multileg_deal: XKypHan caenok no cesaskam

Ta6n. 12. NMons ta6nuubl multileg_deal

Mone Tun OnucaHune

repliD i8 Cnyxe6bHoe none noAcucTembl penkaumm
replRev i8 CnyxebHoe nosie NoacucTeMbl penmkalmm
replAct i8 CnyxebHoe none nofcucTeMbl pennkaumm
sess_id i4 MaeHTudbmkaTop TOproBoii ceccum

isin_id i4 MaeHTndmKaTop MHCTPYMEHTA-CBSA3KM
id_deal i8 MaeHTudmkaTop caenkm

id_ord_buy i8 MaeHTudmkaTop 3asBkM NoKynarens
id_ord_sell i8 MaeHTudmkaTop 3asBkM npogasLa
quote_id_buy i8 MaeHTudmKaTop KOTUMPOBKM MOKynaTens
quote_id_sell i8 M aeHTndmkaTop KOTMPOBKM NMpogasLa
xamount i8 O6beM, KOIMYECTBO €AUHULL MHCTPYMEHTa
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Mone Tun OnucaHune

price d16.5 Llena

rate_price d16.5 CraBka caenku

swap_price d16.5 CBon-LeHa caenkm

moment t Bpems 3aknoueHns caenku

moment_ns us Bpems 3aknioueHns caenku, HaHOCEeKYH bl

3.2.6. Tabnuua heartbeat: Cnyxe6Hasa Ta6nuua cepBepHbIX 4YacoB

[JaHHas Tabnuua HanosHseTCs SAPOM TOProBOW CUCTEMbI C ONPefesieHHOW NeproANYHOCTBI0 U MOXET ObITb MCMOMIb30BaHa As 3a4aq
CYHXPOHM3aLMKM (HanpuMep, A4/1s1 MPOBEPKY NPUX0Aa BCEX CAE/OK 3a ONpefesieHHbIii MOMEHT BpeMeHM). Tabnuua UCnonb3yeTcs B pexvve
[06aBneHus 3anuceil; oumcTka Tabnuubl MPOMCXOAUT B HOYHOE BPEMSI.

Ta6n. 13. Nona tTa6nuybl heartbeat

Mone Tun OnucaHve

repllD i8 CnyxebHoe none nofAcucTemMbl pennkawmm
replRev i8 CnyxebHoe none nogcucTeMbl penkaumm
replAct i8 CnyxebHoe none nogcucTeMbl pennkaumm
server_time t [Jata n Bpems cepeepa

3.2.7. Tabnuuya sys_events: Tabnuuya coobITUiA

Ta6n. 14. Nona Tabnuybl sys_events

Mone Tun OnucaHve

repllD i8 CnyxebHoe nose nogcucTeMbl penmkalmm
replRev i8 Cnyxe6bHoe none nogcucTemMbl penkaumm
replAct i8 CnyxebHoe none nogcucTemMbl penkaumm
event_id i8 YHUWKasbHbI naeHTUrKaTop cobbITUsS
sess_id i4 Homep ceccumn

event_type i4 Tun cobbITus

message c64 OnucaHune cobbITUSA

MpumeyaHus:

¢ BO3MOXHbI€ TUMbl COOLITUI

event_type=1
message = "session_data_ready"
3akoHueHa 3arpyska AaHHbIX U3 KMPYUHIOBOW CUCTEMbI B TOPTrOBYIO Nepes, HayasioM HOBOW TOProBoli ceccum

event_type =2
message = "intraday_clearing_finished"
Bce pacueTHble npoueaypbl B NPOMKINPUHIE 3aKOHYEHbI

event_type =4
message = "intraday_clearing_started"
Hauvano npomknupuHra

event_type =5
message = "clearing_started"
Hayano 0CHOBHOro KNMpuHra

event_type = 6
message = "extension_of_limits_finished"
Pa3gsukka TMMUTOB 3aKOHYeHa

event_type =8
message = "broker_recalc_finished"
[eHexHble cpeacTBa nocsie MPOMK/VMPYIHIA NepecHUTaHbI

event_type =10000
message = "igs_session_inited"
1QS-ceccus HasHavyeHa

event_type =10001
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message = "igs_session_started"
1QS-ceccusa nget

event_type =10002

message = "igs_session_suspended"
MpuoctaHoBka ToproB B IQS (B cnyyae KPpUTMUECKONM BHYTPEHHe owmnbkn 1QS)

3.3. Motok IQS_FUTCOMMON_REPL - ®blouepchbl: o6was nHdopmaums

BHumaHve! HaunHas ¢ Bepcumn Cnektpa 6.5 NoToK 06bABAAETCA yCTapeBLUMM, BMECTO HEro cnegyeT ucnosnb3osarb IQS_COMMON_REPL.
B Bepcumn CnekTpa 6.9 noTok 6yaeT yaaneH.

3.4. Motok IQS_OPTCOMMON_REPL - OnyuoHbI: o6wana nigopmaums

BHuMaHve! HaumHas ¢ Bepcum CnekTpa 6.5 NoTok 06bABNsAeTCs ycTapeBLUnM, BMECTO HEro cneayet ucnonb3osatb IQS_COMMON_REPL.
B Bepcumn CnekTpa 6.9 noTok 6yaeT yaaneH.

3.5. MoTtok IQS_COMMON_REPL - O6was nicopmauma no ceccum

Tabnuupl:
* common - O6Lasa nHhopmaLus No ceccuu
3.5.1. Tabnuya common: O6was nHpopmauus Nno ceccum
Tabnuua cogepXuT 06LLEPbIHOYHBIE MOKA3aTeNN Takne Kak fyyllve 3asiBKU Ha MOKYMKY U MPOAAXKY, LIeHbI OTKPLITUS, 3aKPbITUS 1 T.N.

Ta6n. 15. Mona Ta6nuybl common

Mone Tun OnucaHune

repllD i8 CnyxebHoe nose nogcucTeMbl penmkalmm

replRev i8 Cnyxe6Hoe none noAcucTeMbl pennkaumm

replAct i8 CnyxebHoe nose nogcucTeMbl penkaumm

sess_id i1 MaeHTndmkaTop TOproBoi ceccum

isin_id i4 YHVKasbHbI YACIOBOW NAEHTUUKATOP NHCTPYMEHTA

best_buy d16.5 LleHa nyuiueli 3as1BKU Ha NMOKYNKY

xamount_buy i8 KonuyecTtBo B 3asiBKax Ha MOKYMKY C NyyLLel LLeHoi

orders_buy_qty i1 KonmuecTBo 3asBOK Ha MOKYMNKY

xorders_buy_amount i8 O6bEM B KOHTpaKTax B 3asiBKax Ha NOKynKy

best_sell dl6.5 LleHa nyuiueli 3a8BkM Ha Npogaxy

xamount_sell i8 KonuuecTtBo B 3asiBKax Ha NpoJaxy C JlyyLleil LeHol

orders_sell_qty i1 KonmyecTBo 3asBOK Ha Npogaxy

xorders_sell_amount i8 O6bEM B KOHTpaKTax B 3asiBKax Ha Npogaxy

open_price dl6.5 LleHa oTkpbITUS

close_price d16.5 LleHa 3akpbiTus

price d16.5 LleHa nocnegHei caenku

trend d16.5 TpeHA, U3MeHeHVs LieHbl (pasHuua Mexay LeHammn AByX NocnefHux cae-
NOK)

xamount i8 KonnuecTtBo B nocnegHeii caenke

deal_time t [ata v Bpems nocnegHeli caenku

deal_time_ns u8 [Jata v Bpems nocnegHei caenkun (UNIX-Bpems B HAGHOCEKYHAAX MO CTaH-
napty UTC)

min_price d16.5 MuvHumanbHas LeHa

max_price dl6.5 MakcumasbHas LeHa

avr_price d16.5 CpepHeB3BeLLeHHas LieHa

xcontr_count i8 O6LLee KONMYeCTBO KOHTPAKTOB B CAesKax

capital d26.2 CyMMapHbIii 06bEM ceNoK B py6risix

total_premium_volume d26.2 CyMMapHbIii 060pOT NO NpeMmu

deal_count i4 KonnyecTtBo caenok
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Mone Tun OnucaHune

mod_time t [ata n BpemMsa n3meHeHus 3annucu

mod_time_ns u8 [Jata n Bpems nsmeHeHus sanucu (UNIX-Bpems B HaHOCEKYHAAxX Mo CTaH-
napty UTC)

local_time t Mone ANa MOHUTOPMHIa penvkaumMm common

MpumeyaHus:

« [Mone open_price COAEPXUT LiEHY NEpPBOIi cAeNKM B TekyLLel ceccum, a ecnv e€ Het, To 0.

« [Mone close_price cogepXxuT LieHy nocnegHel caenkm B COOTBETCTBYHOLWEN ceccun. [lo 3aBepLUeHns ceccumn B nose TpaHcnupyetcs 0.
Mocne 3aBepLueHuUs ceccum (Nocne BEYEPHEro KNMPUHra o yTpa) TpaHcMpyeTcs LeHa nocnegHeli caenkv unm 0, ecniv cienok He 6bis1o.

3.6. NNoTOKM arperMpoBaHHbIX CTaKaHOB

CylLuecTByeT HECKO/bKO NOTOKOB arpervpoBaHHbIX CTAKaHOB C Pa3/IMuHOW r1y6VHONA.
[ns dbloyepcos:

¢ IQS_FUTAGGR50_REPL — ¢ riny6uHoii 50 LeHOBbIX ypOBHeii

¢ IQS_FUTAGGR20_REPL — ¢ rny6uHoii 20 LeHOBbIX ypOBHeii

* IQS_FUTAGGR5_REPL — ¢ rny6uHoii 5 LLeHOBbIX YPOBHeiA

1A onuMoHOB:

¢ IQS_OPTAGGR50_REPL — ¢ rny6uHoii 50 LeHOBbIX ypOBHeii

¢ 1QS_OPTAGGR20_REPL — c rny6uHoii 20 LeHOBbIX YPOBHel

* IQS_OPTAGGR5_REPL — ¢ rny61Hoii 5 LLeHoBbIX YpOBHei

O6befuHeHVe COOTBETCTBYIOLLMX (DbOYEPCHBIX M OMLUMOHHBIX NOTOKOB:

¢ IQS_AGGR50_REPL - ¢ riny6uHoii 50 LeHOBbLIX ypOBHe

¢ IQS_AGGR20_REPL - ¢ riny6uHoii 20 LeHOBbIX ypOBHe

* IQS_AGGR5_REPL - ¢ rny6uHoit 5 LLeHOBbIX YPOBHE

B03MOXHOCTb NONyYeHWss ONpefeneHHOro NoToka 3aBnCUT OT NpaB Nofb3oBarens.

BHumaHve! HaumHasa ¢ Bepcum Cnektpa 6.5 notokm 1QS_FUTAGGR??_REPL, IQS_OPTAGGR??_REPL 06bsBNSOTCA ycTapeBLUNMMU,
BMECTO HUX criedyeT ucnosnb3oBatb IQS_AGGR??_REPL. B Bepcun CnekTpa 6.9 noTokv 6yayT yAaneHbl.

Tabnmupl:
« orders_aggr - ArpermpoBaHHble CTakaHbl
3.6.1. Ta6nuua orders_aggr: ArpermpoBaHHble CTaKaHbl

ArpervipoBaHHble CTakaHbl (DOPMUPYIOTCSI MYTEM CYMMMPOBAHUS MO 0GBEMY aKTUBHbIX 3asIBOK C OfMHAKOBbIMU MHCTPYMEHTOM, LiEHO 1
HanpasfieHnemM.

Ta6n. 16. Monsa tTa6nuubl orders_aggr

Mone Tun OnucaHve

repllD i8 CnyxebHoe none noAcucTeMbl pensimkaumm

replRev i8 CnyxebHoe none nogcucTemMbl penkaumm

replAct i8 CnyxebHoe none nogcucTembl penkaumm

isin_id i4 YHWKasIbHbIA YNCI0BOIN MAEHTUIMKATOP MHCTPYMEHTa

price d16.5 LleHoBOW ypoBeHb

volume i8 O6bem

moment t Bpems nocnegHero o6HOBNEHNS 3anucu

moment_ns u8 Bpewms nocnegHero o6HosneHus 3anncu (UNIX-BpemMs B HAHOCEKyHAax No
craHgapty UTC)

dir i1 HanpasneHne

MpumeyaHus:
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e 3anucu B Ta6n|/|u,e MoryT 0BGHOBAATLCA NOMHOCTLIO, T.€. 0OHOB/ATLCA MOXET HEe TO/IbKO 06BEM, HO U MHCTPYMEHT, LieHa, HanpaB/ieHue.
B cnyyae HacTynneHusa Takoro CObBbITMA cUnTaeTCs, YTO npegbiayuian LueHa Bblllina U3 CtakaHa, a HoBasi — nosasmnach.

« B Tabnumue mMoryT npucyTcTBOBaTbL 3anucy ¢ Hy/nieBbIM 06bEMOM (volume = 0). Takue 3anucy criesyet UrHopupoBaTb. Mpy 3TOM MOXeT
npovcxoauT 06GHyIEHUE CYLLECTBYHIOLLEN 3anMcu — 3TO 03HAYAET, YTO LieHa BbILLIA U3 CTaKaHa, Uy 3arno/IHeHUe Hy/IEBOI 3anncu Kaku-
MU-/INGO 3HAYEHUSIMM — 3TO 03HAYAET, YTO HOBAs LiEHA BOLLJIA B CTaKaH.

3.7. Notok IQS_FINESLEVEL_REPL - YpoBHM WwWTpadoB nonb3oBaTesns

Tabnmupl:

« fines_level - YpoBHu wtpacoB nonb3osarens

3.7.1. Ta6nuua fines_level: YpoBHu wtpacoB nonb3oBarens

Ta6nV|u,a coaepxut LLlTpaCbe, Ha4yncCrieHHble Nosb30BaTesio 3a HenoaTBepXXaeHne cAesioKk N0 NHAUKaTUBHLIM KOTUPOBKaM. LUTpaCbbl pac-
CUUTbIBAETCA N BEAYTCA OANA Ka)K,CI,OVI KOM6VIHaLI,VIVIZ KIIMEHTCKUIA KoA, 6a30BbIii akTVB, TVN WHCTPYMEHTAa.

Tab6n. 17. Nona ta6nuubl fines_level

Mone Tun OnucaHune

repllD i8 CnyxebHoe nosne nogcucTeMbl penmkalmm
replRev i8 CnyxebHoe nosne nogcucTeMbl penmkalmm
replAct i8 CnyxebHoe none nogcucTembl penkaumm
client_code c7 Koga knneHTa

code_vch c25 Kog, 6a30B0ro aktnsa

isin_type ul Tvn NHCTpYMeHTa

fine_level u8 YpoBeHb WwTpada, YMHOXEHHBIA Ha 10°
moment_ns u8 Bpewms pacyeta B HaHOCEKyHAax
MpumeyaHus:

 TMone isin_type MOXeT cofepxarsb crefyloLime 3HauYeHnst
0 Pbroyepc
1 OnuyuoH
2 VHCTpyMeHT-CcBA3Ka

) -5
« YT06bI NOMYYNTL NPaBUIbHOE 3HAYEHKE YPOBHS LTpada, Heobxoaumo nepesaHHoe B nose fine_level 3HaueHne yMHOXWTb Ha 10 ™.

3.8. MNoTok IQS_PENALTY_REPL - Jlor wrpadgHbIX CaHKLiA

Tabnmupl:

» penalty_log - Jlor wrpagHbIX CaHKLMWIA

3.8.1. Ta6nuuya penalty_log: /lor wrtpadyHbIX CaHKLWA

Tabnuua cofepXuT XypHa LWTPagHbIX CAHKLMIA, MPUMEHEHHbBIX K NO/Ib30BATESI0 3a HEMOATBEPXKAEHNE CAEMOK MO MHAMKATUBHBIM KOTU-
poBKam.

Ta6n. 18. Mona ta6nuubl penalty_log

Mone Tun OnucaHune

repliD i8 CnyxebHoe nosne nogcucTeMbl penmkalmm

replRev i8 CnyxebHoe nose nogcucTeMbl penmkalmm

replAct i8 Cnyxe6bHoe none nogcucTemMbl penkaumm

client_code c7 Kog knneHTa

code_vch c25 Kog, 6a30B0ro aktnea

isin_type ul Tun NHCTpYMeHTa

quotes_deleted ul CaHKuua "CHATUE akTUBHbIX KOTMPOBOK": O - HeT, 1 - aa
prohibition_applied ul CaHkupsa "3anpeT BbicTaBneHns kotuposok™: O - HeT, 1 - ga
level_after_penalty u8 YpoBeHb WwTpada nocsie NPUMEHEHNS CaHKLWA, YMHOXEHHbIN Ha 10°
penalty_start_ns u8 Bpems Hayana npyMeHeHnst CaHKLMWIA B HAaHOCEeKYHAax
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Mone Tun OnucaHune

penalty_end_ns u8 BpeMsi OKOHYaHWs1 TPUMEHEHUST CaHKLMIA B HAHOCEKYHAAX
sess_id i4 MaeHTudmkaTop TOproBoii ceccum

MpumeyaHus:

Mone isin_type MOXeT cofepxarsb CrefytoLme 3HaueHunst
0 dbioyepc

1 OnuuoH

2 V/IHCTpyMeHT-CBsi3Ka

L4T056|>| nony4nTb NpaBUIbHOE 3HAYEHKE YPOBHS LUTpada, He06X0AMMO NepeAaHHoe B nose level_after_penalty 3HaueHne yMHOXUTb Ha
10”.

3.9. Notok IQS_FUTINFO_REPL - ®dbroyepchbl: cnpaBoyHass U ceCCUOHHAasA UH-
thopmauusn

BHumaHve! HaunHas ¢ Bepcum CnekTpa 6.5 NoTok 06bsB/ISETCSA yCcTapeBLUMM, BMECTO Hero crieyeT ucnonb3osartb 1QS_REFDATA_REPL.
B Bepcumn CnekTpa 6.9 noTok 6yaeT yaaneH.

3.10.

Motok IQS_OPTINFO_REPL - OnuuoHbI: cnpaBoyHasA U CeCCUOHHAasA UH-

thopmauusn

BHumaHuve! HaunHas ¢ Bepcum CnekTpa 6.5 NoTok 06bsIB/ISETCSA yCcTapeBLUMM, BMECTO Hero crieyeT ucnonb3osarts 1QS_REFDATA_REPL.
B Bepcumn CnekTpa 6.9 noTok 6yaet yaaneH.

3.11.

MoTtok IQS_REFDATA_REPL - CnpaBo4Hasa n cecCMOHHas nHdopmauums

Tabnuupbl:

rates - CnpaBOYHUK KypCOB BasltOT

fut_sess_contents - CnpaBoYHUK TOPryeMbIX MHCTPYMEHTOB ((hbroyepChbl)
fut_vcb - CnpaBoYHUK TOpryembix akTMBOB ((blovepchbl)

fut_instruments - CnpaBoOYHVK MIHCTPYMEHTOB

fut_bond_registry - CnpaBoyHvK napameTpoB o6/uraumii

dealer - CnpaBoyHUK onpm

Sys_messages - Coo6LLeHNSA TOProBoli CUCTEMBI

opt_sess_contents - CpaBOYHVK TOPryembIX UHCTPYMEHTOB (OMLMOHbI)
opt_vcb - CnpaBoyHMK TOPryembIx akTMBoB (ONLMOHbI)

prohibition - 3anpeTbl

multileg_dict - CnpaBo4HMK CBA30K

fut_rejected_orders - OTBeprHyTble B KNIMPUHT 3asBKu (hbrouepchbl)
opt_rejected_orders - OTBeprHyTble B K/IMPUHT 3aBKM (OMNLMOHbI)
fut_intercl_info - nHcopmavmsi o BM, paccuntaHHoi no pesynbratam NpoMm. KnvpuHra (pbroyepchbi)
opt_intercl_info - uHdopmauusa o BM, paccuntaHHoOl No pesynsratam NPOM. KMpUHra (OnLyoHbI)
opt_exp_orders - 3asiBKM Ha 3Kkcnvpauumto

fut_bond_nkd - HK/, Ha faTy ncnonHeHnsa CPOYHOro KOHTpakTa ¢ obnvraumei
fut_bond_nominal - Pasmepbl BbinaT HOMYHa/IbHOV CTOMMOCTMW OG/MraLmm
fut_bond_isin - CnpaBo4YHUK MHCTPYMEHTOB 06nurauuii

user - MNonb3oBareny cucTemsl

usd_online - TpaHcnsauua kypca USD

investor - CﬂpaBO‘-IHVIK KIMEHTOB
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 fut_margin_type - Tun mapxvpoBaHus

« fut_settlement_account - PacueTHbiit Kog

* session - VIHchopmauusa o TOproBoii ceccum

¢ sma_master - [puBaska SMA-noruHa K MASTER-noruny

« sma_pre_trade_check - HacTpoiiku npefBapuTenbHbix npoBepok SMA-noruHa
« option_series - ONYMOHHbIE CEpUMN

« clearing_members - Y4yacTHUKW KNMpWHra

« instr2matching_map - ConoctaeneHme MHCTPYMEHTOB MaTUnHry

» sys_events - Tabnuua cobbITHiA

3.11.1. Tabnuua rates: CnpaBoOYHUK KypCOB BastoT

Ta6n. 19. Nona Tabnuybl rates

Mone Tun OnucaHue

repllD i8 CnyxebHoe nosne nogcucTeMbl penmkalmm
replRev i8 CnyxebHoe none noAcucTemMbl penkawumm
replAct i8 CnyxebHoe none NogcucTeMbl penkaumm

rate_id i4 M aeHTudmkaTop BaslOThl niarexa

curr_base c15 Kog, 6a30Boii BastOThI

curr_coupled cl5 Kog, conpsXE€HHOI BanoThI

radius d16.5 Pagunyc nsmeHeHus LeHbl MHAMKaTOPa B NpoLieHTax

3.11.2. Tabnuua fut_sess_contents: CnpaBoOYHUNK TOPryemMbiX UHCTPYMEHTOB (hblouepchbl)
Tabnvua cogepXnT CnpaBOYHMK MHCTPYMEHTOB, Ha3HAYEHHbIX K TOpram B CECCULO.

Ta6n. 20. Nona Ta6nuybl fut_sess_contents

Mone Tun OnucaHve

repllD i8 CnyxebHoe none nNoAcucTeMbl pensimkaumm

replRev i8 CnyxebHoe none nogcucTemMbl penkaumm

replAct i8 CnyxebHoe none nogcucTeMbl pennkaumm

sess_id i4 MaeHTudmkaTop TOproBoii ceccum

isin_id i4 YHVKasbHbIN YACOBOW UAEHTUMUNKATOP NHCTPYMEHTA

short_isin c25 KOpOTKMiA CUMBOJIBHBINA KO, MHCTPYMEHTA 4715 MHDOPMALMOHHBIX CUCTEM

isin c25 CVMBO/IbHbIN KO UHCTPYMEHTA

name c75 HavmeHoBaHve UHCTpyMeHTa

inst_term i4 CwmelLeHune oT crnoTta

base_contract_code c25 Kof 6a30BOro akTuea.

limit_up d16.5 BepxHuiA NMUT LieHbl

limit_down d16.5 HWXHWIA NUMAT LieHbI

settlement_price_open d16.5 PacueTHas LeHa Ha Hayasno ceccuu.

buy_deposit d16.2 'O nokynatens

sell_deposit d16.2 O npogasua

roundto i4 KonnuecTBo 3HaKoB nocsne 3anaToli B LeHe

min_step d16.5 MUWHMMabHBIN LWar LeHbl

lot_volume i4 KonuuecTtBo eanHuL, 6a30BOro aktueBa B MHCTPYMEHTe

step_price d16.5 CTOMMOCTb Liara LeHbl

last_trade_date t [ata okoHYaHu1s obpalleHnss MUHCTPYMEHTA.

is_spread i1 Mpu3Hak BXoxaeHns blovepca B MeXMecayHbIi cnpesd. 1 — xogut; 0 —
He BXoauT

d_exp_start t [Jlata Hayana NcnosHeHNss MHCTPYMeHTa
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Mone Tun OnucaHune

is_percent i1 Mpu3Hak koHTpakTa. 0 — 06bIYHbIV hbloyepc, 1 — NPOLEHTHBIV hbloyepc,
2 — hblovepc Ha NOro4y M 3NeKTpMyecTBo, 3 — PbKYEPC Ha eBPOOOHAbI,
4 - RUONIA

percent_rate dé.2 MpoLeHTHan cTaBka A/1s pacyeta BapuaLoHHOV MapXu No NPOLEeHTHbIM
hbtovepcam

settlement_price d16.5 PacyeTHas LeHa nocse nocnegHero KNnpuHra.

signs i4 Mone npusHakoB

is_trade_evening i1 [Mpu3HaKk TOproeny B BEYEPHIOO CECCUID

ticker i4 YHuKasbHbI uncioBoii ko MnasHoro Cnota

state i4 CoCTOsiHME TOProB/IN NO UHCTPYMEHTY

multileg_type i4 Twvn cBA3KK

legs_qty i4 KonnyecTBo MHCTPYMEHTOB B CBA3KE

step_price_clr d16.5 CTOMMOCTb Liara LieHbl Be4epHero KanpuHra

step_price_interclr d16.5 CTOMMOCTb Lara LieHbl MPOMEXYTOYHOIO KNIMpUHra

step_price_curr d16.5 CTOMMOCTb MUHUMAJIbHOTO LUara LieHbl, BbipaXXeHHas B Ba/lloTe

d_start t [ata BBOAa UHCTPYMEHTa B 06paLleHne

pctyield_coeff d16.5 KoathdmumeHT Ans BbIYUCIEHNA LOXOAHOCTHU MO hblovepcam Ha NpoLeHT-
Hble CTaBKu

pctyield_total d16.5 Cymma CTaBOK /151 BbIYUCIEHUS JOXOAHOCTU NO obtoyepcam Ha NpOoLEeHT-
Hble CTaBKu

d_exp_end t [lata OKOHYaHWs NCMOTHEHNS MHCTPYMEHTa

MpumeyaHus:

* CoOCTOsiHVEe Ceccum MMEeET NPUOPUTET Haf, COCTOSAHNEM MHCTPYMeHTA. To eCTb, eC/iv CECCUS HAXOAUTCS B COCTOSAHUN «MPUOCTaHOB/IEHa»
NN «3aBepLueHa», T Mo BCEM UHCTPYMEHTaM Hefb3s TOproBaTtb, HE3aBMCUMO OT 3HaYeHUs state B UHCTPYMEHTE.

* [one state MOXeT NPUHMMATL C/eayoLLMe 3HAYEHUS:

a A~ W N L O

Ceccus o 3TOMy MHCTPYMEHTY HasHaueHa. Henb3s CTaBUTb 3asiBKW, HO MOXHO YAA/ISATL N0 3TOMY UHCTPYMEHTY.
Ceccus No 3TOMy MHCTPYMEHTY UAET. MOXHO CTaBUTL W yAANATh 3asiBKW N0 3TOMY UHCTPYMEHTY.

MpriocTaHoBKa TOProB MO BCEM UHCTPYMEHTaM. Hefb3si CTaBUTb 3asiBKW, HO MOXHO YAaNsATh.

Ceccusi Mo 3TOMy MHCTPYMEHTY NPUHYAUTENBHO 3aBepLUeHa. Henb3si CTaBUTh U YAaNsTh 3asiBKv M0 3TOMY VHCTPYMEHTY.
Ceccusi Mo 3TOMY MHCTPYMEHTY 3aBepLUeHa Mo BpeMeHW. Henb3si CTaBUTb U yAansTh 3asiBKW M0 3TOMY WHCTPYMEHTY.

anIOCTaHOBKa TOProB N0 3TOMY MHCTPYMEHTY. Henb3s cTaBUTb 3asBKU, HO MOXHO yaoanATb N0 3TOMY UHCTPYMEHTY.

* [one signs sBNsieTCA GUTOBOI MACKON 1 MOXET NPUHUMATbL CMeAyioLMe 3HaueHus:

0x1
0x10
0x20
0x40
0x100
0x10000
0x40000

0x80000

Mpr3HaK TOPros/v B BEHEPHIOKD CECCUIO0

Mpu3HaK aHOHWMHOI TOProB/N

Mpu3HaK HeaHOHWMHOW TOProB/N

lMpu3HaK TOProesv B OCHOBHY CECCUI0

Mpu3HaKk MHCTPyMeHTa-CBA3KN

lMepeHoc pucka

Mpu3Hak KonnarepanbHOro MHCTpyMeHTa

WcnonHeHne B BeHEPHUIA N MPOMEXYTOUHBIVE K/TMPUHT:
o 0 - BeYepHUii KNNPUHT

0 1 - NPOMEXYTOUHbIV KNMPUHT

+ Mone multileg_type MOXET NPUHUMATL CeayIoLLMe 3HaYeHUN:

0 OOGbIYHBIA MHCTPYMEHT - HE CBsi3Ka

3 KaneHgapHblii cnpeg
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» lMone is_trade_evening siBnsieTcs 6UTOBO MacKoii:
0 WHCTpYMeHT He Topryetcsa
1 VIHCTpYMEHT TOpPryeTcsi B BEHEPHIO CECCUI0
2 VIHCTPYMEHT TOpryeTcs B [JHEBHYIO CECCUI0

* 3HaueHue nosisi roundto B TEXHUYECKUX CAE/KAX UCTONHEHNSI MOXET COAepXaTb pasHoe KOSIMYecTBO 3HAKOB Noc/1e 3ansiToi. ATo 3aBUCUT
OT creumncuKaLmm KOHTpaKTa.

3.11.3. Tabnuua fut_vcb: CnpaBo4YHUK TOpryembiXx aKkTUBOB ((hblouepchbl)
Tabnvua cofepxuT crnpaBoYHNK 6a30BbIX KOHTPAKTOB A1 UHCTPYMEHTOB.

Ta6n. 21. Monsa tTaénuubl fut_vcb

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTeMbl pennkaumm

replRev i8 CnyxebHoe none nogcucTembl penavkauum

replAct i8 Cnyxe6bHoe none noAcucTeMbl pensikaumm

base_contract_code c25 Kof 6a30BOro akTuea.

name c75 HanmeHoBaHve

exec_type cl Tvn ncnonHeHus

curr c3 BasntoTa nnarexa

trade_scheme cl dopma Topros

section c50 HavmeHoBaHue Cekuumn

rate_id i4 MpeHTudmkaTop Kypca

base_contract_id i4 UncnoBoii naeHtTudmkarop 6a3oBoro KOHTpakTa

SECCODE cl2 Kop SECCODE Ta6nuubl SECURITIES wnto3a ASTS. 3HaueHue no ymors-
YaHuto NULL.

signs i4 Mone npusHakos

negative_prices i1 MpuW3Hak orpaHMyeHns oTpuULaTesbHbIX LiEH.

option_model i1 Mogenb LeHoobpa3oBaHus OMNUUOHOB.

MpumevaHus:

* [Mone exec_type MOXET NpUHUMAaTL criefytoLne 3HaqyeHus:
A AnbTepHaTWBHBIN
D TlocTtaBka
I WHpekc
T TlocTaBka akuuii yepes pexum T+, ASTS
« [Mone trade_scheme MOXeT NpYHUMATb CeayloLme 3HaYeHUs:
F C nonHbim obecneveHvem
G C 3asiorom
« [one signs sABNseTcs 6GUTOBOI MACKON U MOXET NPUHUMATbL CriedytoLme 3HaYEHUS:
0x1 VcnonHeHve B BEYEPHUIA UM MPOMEXYTOUHbIN KNNPUHT: O - BEUEPHUIA KITMPUHT; 1 - NPOMEXYTOUHbIV KITUPUHT
0x2 [Npu3HaK OTHECEHUS MHCTPYMEHTA K MHOCTPaHHbIM: O - He MHOCTPaHHBIA; 1 - MHOCTPaHHBIi
« [Mone negative_prices MOXeT NpYHUMATL CrieaytoLmne 3Ha4YeHNs:
0 LleHbl chbloyepcoB, LeHOBbIE FPaHnLbl U CTPaik1 OMUMOHOB OrpaHUYeHbl MOMOKUTENbHBIMY 3HAYEHVAMMN
1 LleHbl dobloUepcoB, LeHOBbIE rpaHuLbl 1 CTpaiiky ONUYOHOB HE OrpaHnyeHbI
* [Mone option_model MOXET NpuHMMAaTL Cneaylolime 3Ha4YeHns:
0 Mopgens bnaka-Lloynsa

1 Mogenb bawense
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3.11.4. Tabnuua fut_instruments: CnpaBOYHUK MHCTPYMEHTOB

Ta6n. 22. Nonsa tTa6nuybl fut_instruments

Mone Tun OnucaHue

repllD i8 CnyxebHoe nose nogcucTeMbl penmkalmm

replRev i8 Cnyxe6bHoe none nogcucTemMbl penkaumm

replAct i8 CnyxebHoe nosie NoAcUCTeMbI penmkalmn

isin_id i4 YHWKasIbHbI YNCI0BOI MAEHTUIMKATOP MHCTPYMEHTa

short_isin c25 KOpOoTKWiA CUMBO/bHBIN KOA, UHCTPYMEHTA A4/15 MHPOPMALMOHHbIX CUCTEM

isin c25 CVIMBO/IbHbIN KO UHCTPYMEHTA

name c75 HanmeHoBaHue MHCTpymMeHTa

inst_term i4 CwmelleHmne oT crnota

base_contract_code c25 Ko 6a30BOro aktuea.

settlement_price_open d16.5 PacuyeTHas ueHa Ha Ha4yaso ceccuu.

roundto i4 KonmuecTBo 3HaKOB Moc/ie 3ansToli B LeHe

min_step d16.5 MUWHUManNbHBIV LWar LeHbI

lot_volume i4 KonnyecTtBo eanHuL, 6a30BOr0 akTMBa B UHCTPYMEHTE

step_price d16.5 CTOUMOCTb LUara LeHbl

last_trade_date t [lata oKOH4YaHWsA obpalleHns MHCTPYMeHTa.

is_spread i1 Mpu3Hak BXoxaeHnsa dblodepca B MeXMecaUHbIn cnped. 1 — Bxogut; 0 —
He BXoauT

d_exp_start t [Jata Hayana UCnosIHeHNs1 MHCTPYMEHTA.

is_percent i1 Mpu3Hak koHTpakTa. 0 — 06bIYHbLIN blovepc, 1 — NPOLEHTHLIN hblovepc,
2 — (hblovepc Ha norofy v aneKTpuMYecTBo, 3 — hblovepc Ha eBpoBOHAbI,
4 - RUONIA

percent_rate d6.2 MpoueHTHan cTaBka A1 pacyeta BapuaLVoHHOV MapXu No NPOLEHTHbIM
obtovepcam

settlement_price d16.5 PacueTHas LeHa nocne nocrefHero KAmpuHra.

signs i4 Mone npusHakos

multileg_type i4 Tun cBA3KK

legs_qty i4 KonnuectBo MHCTPYMEHTOB B CBA3KE

step_price_clr d16.5 CTOUMOCTb Lara LieHbl BEHEPHErO K/IMPUHTa

step_price_interclr d16.5 CTOUMOCTb LIara LieHbl MPOMEXYTOYHOIO KNMpUHra

step_price_curr d16.5 CTOMMOCTb MMHUMaJIBHOTO LLiara LieHbl, BbID2OKEHHAA B BaltOTe

d_start t [Jlata BBOJ@ MHCTPyMeHTa B obpalleHne

pctyield_coeff d16.5 KoadhchuumeHT AN BblunCIEeHNS AOXOAHOCTY NO (hbloYepcaM Ha NpPoLEeHT-
Hble CTaBKu

pctyield_total d16.5 CymMma CTaBOK /151 BbIYUCIEHUS OXOAHOCTU NO hbloyepcam Ha NPOLLEHT-
Hble CTaBKu

series_type cl Mpu3Hak cpoyHocTu onuuoHa. D-daily, W-weekly, M-monthly.

MpumeyaHus:

¢ 3HayeHwue nons roundto B TEXHUYECKUX caenkax UCnosiIHeHUA MOXET coAepiKaTb pasHoe KoO/In4eCTBOo 3HakoB nocne 3ansAToi. 370 3aBMUCUT

oT CI'IeLI,VI(*)VIKaLWIVI KOHTpaKTa.

3.11.5. Ta6nuua fut_bond_registry: CnpaBouHUK NnapameTpoB o6nurauynii

Ta6n. 23. NMonsa Ta6nuubl fut_bond_registry

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTeMbl pennkaumm
replRev i8 CnyxebHoe nosne nogcucTeMbl penmkalmm
replAct i8 CnyxebHoe none noAcucTeMbl penkaumm
bond_id i4 Lindpposoii kog obnvraumm
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Mone Tun OnucaHune

small_name c25 Topro.blii ko, o6vraumm
short_isin c25 Bbinyck obnuravum

name c75 HaumeHoBaHve obnurauum
date_redempt t [ata noraweHust obnvraymm
nominal d16.5 HomuHan obnurauum
bond_type i4 Tun: akumsa/obnuraums
year_base i2 basa roga

Mpumeyanus:

« Mone bond_type siBNsieTcA GUTOBOI MaCKO M MOXET NPUHMMATL CleytoLLMe 3HAUYEHNS:
0 He 3ajaH
Ox1 Akumsa
0x2  O6avraums (6e3 amopTmsaummn/chopmyna akTyasibHas)
0x4 Ob6nuraumsa ¢ amopTtusaumei
0x8  O6navrauus, popmMyna BUpTyasibHasi-aMeprKaHckas

0x10 O6nuraums, hopmyna BUpTyasibHas-eBponelickas

3.11.6. Tabnuua dealer: CnpaBo4YHUK chupm

Ta6n. 24. NMonsa Ta6nuubl dealer

Mone Tun OnucaHune

repliD i8 Cnyxe6bHoe none nogcucTembl penkaumm

replRev i8 CnyxebHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe nose nofcucTeMbl pennkaumm

client_code c7 Ko knneHTa

name c200 HavmeHoBaHne mpmbl

rts_code c50 Kog PTC chmpmbl

signs i4 Mone Npu3HaKoB. 4 - pexumM 611ok1poBKkM AgmuHUCTpaTopa Toprosoi Cu-
CTeMbl, 8 - pexxum 6/10k1poBKy MasHoro Tpeiiaepa PacyeTHoN ®rpMbl

status i4 Mpu3Hak 060cobneHHoCTY pasgena

transfer_code c7 Kog cueTa ans nepeHoca nosuuumu

exp_weight d3.2 Bec cueHapues akcnupauun ans 6@ B nrtorosom 0. byaet npumeHeH B
BEYEPHWIA KNVPWHT

num_clr_2delivery i4 KonuyecTtBo KMPUHIOB A0 aKCnupauuu Ans Hayana pacyeta cueHapues
aKcnupauum no 6®. bByaeTt npuMeHeH B BEUEPHUIA KNMPUHT

margin_type i1 Pexum MmapxupoBaHus no pasgenam b®. 3 - NonyHetTo, 4 - HeTTO. Byaet
NPYMEHEH B BEYEPHWIA KITMPUHT

calendar_spread_margin_type i1 Tun MapXnpoBaHNsa KaneHaapHbIX cnpefos Ans noptdgens b&. 3 - Mony-
HeTTo, 4 - HeTTo. ByaeT npuMeHeH B BEYEPHWIA KIMPYHT

num_clr_2delivery_client_default i4 KonuyecTBo K/IMPUHIOB A0 3KCnupauun 4715 Hayana pacyeTa cueHapues
3KCNMpaLuy No KNVeHTaMm - 3HayeHve no ymonyaHuio. byaet npyumeHeH B
BEYEPHWIA KNVPWHT

exp_weight_client_default d3.2 Bec cueHapunes akcnvpauum B UTOrosom 'O NSt KIMEHTCKUX pas3fenos -
3HayYeHne No yMonyaHuio. byfeT npuMeHeH B BeHEPHUI KNMPUHT

coeff_im d16.5 KoadpchumeHT ntorosoro MO ans 6®. byaet npyMeHeH B BEYEPHUIA Ku-
PVHT.

check_limit_on_withdrawal i1 MpoBepka pgocTaToyHocT obecnedyeHns no B® npu BBOAe/BbIBOAE
cpeacts. 1 - Aa, O - Het

limit_tied_money i1 CooTBeTCTBME TOProBoro numuTta b® cymme cpefcts Ha pasgenax bo.
1 - Nopaepxmeatb cooTBeTcTBME, O - HesaBucumMbli (BUPTYasibHbI) n-
MWT. BUpTyanbHbIii AMMWUT NO pesynbTatam BeYepHero KNnpuHra MeHsieTcs
TO/IbKO Ha BeNuuuHy AoxofalybbiTka. byaer npuMeHeH B BeYepHWin Knu-
pVIHT
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Mone Tun OnucaHune

limits_set i1 lMposepka gocTtato4HOCTM NMuTa nNo 6&® npu noctaHoske 3asABoK. 1 - [la,
0 - Her

no_fut_discount i1 dnar 3anpeLleHns NCnonb3oBaHUs CKUAKM NO dblodepcam Ans noprdens
B®. 1 - 3anper, 0 - HeT. ByaeT npumMeHeH B BEYEPHUIA KITMPUHT

no_fut_discount_client_default i1 dnar 3anpeLLeHns NCNonb3oBaHWA CKUAKM Mo diblovepcam 415 KITMEHTOB -
3HayeHve no ymonyanuto. 1 - 3anper, 0 - HeT. ByaeT npuMeHeH B BeYepHWii
KIMPUHT

firm_id cl2 Kof YuyacTHMKa TOProB Ha CPOYHOM PbIHKE

tm_name c200 HanmeHoBaHVe Y4yacTHUKa TOpros

short_option_minimum_charge_ratio| d5.3 MHavBMAayanbHblin koadduumeHT Beca cueHapusi SOMC.

ics_margin_type i1 Trn MapXUpoBaHNS MEXKOHTPaKTHbIX cnpefos. 3 - MonyHeTTo, 4 - HeTTo
MKC.

order_allowed_in_morning_session |il [JocTyn K Topram B yTPEHHIO TOProBYy0 CECCUI0.

MpumeyaHus:
* [Mone status sABsETCA GBUTOBOI MACKOIA:

o 0x01 - bpokepckas cupma Y

o 0x02 - O6ocobneHHas Bpokepckas dpma (OBD)

o 0x100 - b® ans kaveHTa - PUANYECKOro iMua

o 0x200 - B® ans knueHTa - HepesngeHTa

o 0x20000 — CobcTBeHHast Bpokepckas dovpma

o 0x40000 — KnueHTtckas Bpokepckas cvpma

o 0x80000 - Cneub®

[pyrve 6utbl cogepxar TEXHUYECKYH0 HhopMaL o

¢ [Mone order_allowed_in_morning_session MOXeT NpyHUMaTh Crefytolme 3HaueHns:

0 [ocTyn K Topram B yTPEHHIOK TOProBYH0 CECCUI0 OrpaHuyeH. 3anpeLLeHbl TOProBbIE onepaLuy, KpoOMe onepauyii CHATUS 3asiBOK.

1 JocTyn K TOpram B YTPEHHIOK TOProByt CECCUIO paspeLUeH.

Ta6n. 25. MonA Ta6nuubl Sys_messages

3.11.7. Tabnuua sys_messages: CooOLEHNA TOProBo CUMCTEMbI

Mone Tun OnucaHve

repllD i8 Cnyxe6bHoe none noAcucTemMbl penkawumm
replRev i8 CnyxebHoe nose nogcucTeMbl penkaumm
replAct i8 CnyxebHoe none nogcucTeMbl penkaumm
msg_id i4 YHVKasbHbIN nAEHTUMKATOP CO06LLEHNSA
moment t [Jata n Bpems permctpauym coobLleHus
lang_code c8 A3bIK CO06LLEHMSA

urgency i1 Mpu3HaK cpoYHOCTH COOBLLEHNSA

status i1 CraTtyc coobLeHns

text c255 KpaTtkuit TeKCT coobLieHns

message_body c4000 MonHbIN TEKCT COOOLLEHNS

3.11.8. Ta6nuua opt_sess_contents: CnpaBoYHUK TOPryemMbIX MHCTPYMEHTOB (ONLUUOHbI)

Tabnuua cogepXuT CNPaBoOYHUK UHCTPYMEHTOB, Ha3HAUYEHHbIX K TOpram B CECCUL0.

Ta6n. 26. NMonsa Ta6nuubl opt_sess_contents

Mone Tun

OnucaHue

repllD i8

Cﬂy)KeGHOE nosie noaAcucTemMsl penmkalmmn
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Mone Tun OnucaHune

replRev i8 CnyxebHoe none nofcucTeMbl pennkaumm

replAct i8 CnyxebHoe nose nogcucTeMbl penmkalmm

sess_id i4 MaeHTndomkaTop TOproBoii ceccum

isin_id i4 YHUKaJ/TbHbI YAC/TOBOI NAEHTUMKATOP MHCTPYMEHTA

isin c25 CUMBO/IbHBI KOL, UIHCTPYMEHTA

short_isin c25 KOpOoTKMiA CUMBO/bHBIN KOA, UHCTPYMEHTA A4/19 MHPOPMALMOHHBIX CUCTEM

name c75 HavmeHoBaHWe NHCTpYMeHTa

base_contract_code c25 Kof 6a30BOro akTuea.

fut_isin_id i4 Ko dbro4epCHOro NHCTPYMEHTA

settlement_price_open d16.5 PacueTHas LeHa (TeopeTuyeckas LeHa OnumuoHa) Ha Hayasio ceccum.

base_im_covered_sell dl6.2 BasoBoe 'O nog ofHy NOKPbITYH0 No3uuuio nognucuvka (pyo).

base_im_sell d16.2 BasoBoe 'O nog, ogHy HEMOKPLITYH MO3MUMI0 nognucunka (pyo).

europe i1 PasHoBMAHOCTbL onumoHa. O - aMmepukaHcKuii onumoH, 1 - eBponeickuii on-
LMOH

put i1 Tun onuwmoHa. 0 - Call onuunoH,1 - Put onumoH

strike d16.5 LleHa ctpaiik

roundto i4 KonnuecTBo 3HaKOB Moc/ie 3ansaToli B LeHe

min_step d16.5 MUHUMabHBIV War npeMun

lot_volume i4 KonnyecTtBo eanHuL, 6a30BOr0 akTMBa B UHCTPYMEHTE

step_price dl6.5 CToumoCTb Wwara npemumm

last_trade_date t [lata oKOH4YaHWs obpalleHns MHCTPYMEHTA.

d_exec_beg t [ata Hayana akcnmpaummn NHCTpyMeHTa

d_exec_end t [Jlata oKoHYaHWs1 aKCnMpauum NHCTPYMeHTa

signs i4 Mone npusHakos

settlement_price d16.5 PacueTHas ueHa (TeopeTuyeckas LieHa OnuMoHa) nocne nocaegHero K-
puHra.

base_im_buy d16.2 Basosoe 'O nog, NoKynky Mmap>Xxupyemoro onuuoHa.

base_isin_id i4 UncnoBolii naeHTudpukatop 6a30Boro MHCTpyMeHTa. HaunHas ¢ Bepcum 6.2
none He ucnonbayetcs (Bcerga 0). Ana nonydyeHns naeHtudgumkaropa ba-
30BOr0 MHCTPYMEHTa crefyeT ucnosnb3oBath none underlying_id n3 Tabnu-
Lbl option_series. B nocnegytowwmx Bepcusx none 6yaet yaaneHo.

option_series_id i4 MaeHTudmKaTop ONLMOHHO cepun

d_start t [aTta BBOAa MHCTPyMEHTa B 06palyeHme

MpumeyaHus:

* lone signs ABNSeTCA GUTOBOI MacKoi 1 npnHUMaeT cnepyruine sHa4eHuns:

0x1 lMpu3HaK TOPros/n B BEYEPHIO CECCUIo
0x10 [lpu3HaK aHOHVMHOW TOProB/N
0x20 [pwu3HaK HEaHOHUMHO TOProBN

0x40 [MNpr3HaK TOProB/IN B OCHOBHYH CECCUID

3.11.9. Tabnuua opt_vcb: CnpaBoO4YHUK TOPryemMmbiX akTUBOB (ONLUOHBI)
Tabnvua cofepXuT cnpaBoYHNK 6a30BbIX KOHTPAKTOB /151 MUHCTPYMEHTOB.

Ta6n. 27. Mons Ta6nuubl opt_vch

Mone Tun OnucaHvne

repllD i8 Cnyxe6bHoe none noAcucTembl penkaumm
replRev i8 CnyxebHoe none nogcucTembl penkaumm
replAct i8 CnyxebHoe none nogcMcTeMbl pennkaumm
base_contract_code c25 Kof 6a30BOro aktuea.
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Mone Tun OnucaHune

name c75 HaunmeHoBaHve

exec_type cl Tvn ncnonHeHusa

curr c3 Baniota nnarexa

trade_scheme cl dopma Topros

rate_id i4 MpeHTudmkaTop kypca

base_contract_id i4 UncnoBoii naeHtTudmkarop 6a3oBoro KOHTpakTa
negative_prices i1 Mpu3Hak orpaHnyeHns oTpuLaTesibHbIX LiEH.
option_model i1 Mogenb LueHoobpa3oBaHmsl OMNUMOHOB.
MpumeyaHus:

« [None negative_prices MOXeT NPUHUMATL CNeayoLLe 3HaYeHNs:
0 LleHbl doblouepcoB, LieHOBbIE TPaHuLbl M CTPalikn OMUVYOHOB OrpaHNYeHbl NONOXUTENbHBIMW 3HAYEHNSMN
1 UeHbl dhblo4epcoB, LeHOBbIE rpaHuLibl U CTPaik1 ONLMOHOB He OrpaHnyeHbl

« [None option_model MOXET NpUHUMATL CneaytoLve 3HaueHus:
0 Mogenb bnaka-Lloynsa

1 Mogenb bawense

3.11.10. Ta6nuua prohibition: 3anpeTbl

Ta6n. 28. Monsa Taénuybl prohibition

Mone Tun OnucaHue

repliD i8 CnyxebHoe nosne nofcucTeMbl pennkaumm

replRev i8 CnyxebHoe nose nogcucTeMbl penmkalmm

replAct i8 CnyxebHoe none noAcucTembl penkaumm

prohib_id i4 Homep 3anperta

client_code c7 Kog, knneHTa

initiator i4 MHuumaTop 3anpeta

section c50 Cekuus

base_contract_code c25 Kof 6a30BOro akTuea.

isin_id i4 YHWKasIbHbIA YNCI0BOI MAEHTUIMKATOP MHCTPYMEHTa
priority i4 MpuopuTeT 3anpeTta

group_mask i8 ButoBas macka rpynn, no KOTopbIM 4eiAcTByeT 3anpeT
type i4 Tun 3anpeta

is_legacy i4 Tun Hnumartopa 3anpeta

MpumeyaHus:

< [one initiator - ViHuumarop 3anpeTa:

0 bo;

1 TnasHbIli Tpeligep P®;
2 AamuHuctpartop KL,
3  AamuHuctpartop TC.

« [lone type - Tun 3anpeta

0 BCE paspelLLeHo (Mpy OTMeHe 4eliCTBYIOLLEr0 3anpeTa ¢ MEHbLUKMM NMPUOPUTETOM, MHAYE - MPOCTO YAANTL CTPOKY);
1 3anpeT OTKPLITUS NO3ULWIA;

2 3anpeT BCEX TOProBbIX ONepaumii;

3 3anpeT OTKPLITUS NO3ULMIA B NPOAAXY;

8 3anpert 6pokepa Ha nofavy 3asiBOK Ha KCNMpaLmio.
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16
32
64
128
256

« Mone group_mask - BriToBas Macka TMMNoOB MHCTPYMEHTOB:

Ox1
0x2
0x4

3anpert rnaeHoro Tpeigepa PO Ha nofady 3asBOK Ha 3KcnupaLmio. Ho eMy camomy - MOXHO;

3anperT Ha 3anpoc NoToka SIMKBUAHOCTM 6e3 aBTonoaTeepxaeHus (RFS);

3anpeT Ha 3anpoc notoka nuksngHoctn (RFS);

3anpeT Ha 3ak/UEHNs CAEMKV NPY HeOCTATOUHOM KONMYecTBe KOTUPOBOK (RFS)

3anpeT Ha 3anpoc NOTOKa SIMKBUAHOCTM C OrpaHUYEHNEM BPEMEHU XU3HN KOTUPOBOK (RFS).

T+0
T+1
T+2

0x8000000 T+27

0x10000000 T-1

0x20000000  cnoThl

0x40000000  dhbtouepchbl

0x80000000  onUMOHLI

* TMone priority - OT MaKCMMasIbHOTO MPUOPUTETA K MUHUMA/IbHOMY:

KNMEHTCKUIA KOA, UHCTPYMEHT

KnueHTckuin koa, BA

KnueHTckuii kog, Bce BA

Kop, B®, HCTpyMeHT

Kopg B®, BA

Kop, B®, Bce BA

Kop, P®, MHCTpyMEHT

Kog P®, BA

Kop P®, Bce BA

 lMone section - Ha3BaHue cekuuu:

1
2
3
4
8
9

10

* Mone is_legacy - Tun nHuumaTopa 3anpeta:

0 3anpert 6blIn BbICTABNEH ALMUHUCTPATOPOM TOProB U/N KNNPUHTA Y HE MOXET ObITb U3MEHEH YY4aCTHUKOM TOPros.

doHaoBas
ToBapHas
JeHexHasn
MOSENEX
SPBEX
SPBEX_OAO
NAMEX

9

8
7
6
5
4
3
2
1

1 3anpert 6bls1 BbICTAB/IEH YHACTHUKOM TOPTOB U MOXET ObITh U3MEHEH.

3.11.11. Ta6nuua multileg_dict: CnpaBo4YHUK CBA30K

Ta6n. 29. Nona ta6nuubl multileg_dict

Mone

Tun

OnucaHue

repliD

i8

Cnyxe6Hoe nose NoAcUcTEMbI PENIYKaLumn
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Mone Tun OnucaHune

replRev i8 CnyxebHoe none nofcucTeMbl pennkaumm

replAct i8 CnyxebHoe nose nogcucTeMbl penmkalmm

sess_id i4 MaeHTndomkaTop TOproBoii ceccum

isin_id i4 YHUKaU/TbHbI YAC/TOBOI KOA, CBSA3KN

isin_id_leg i4 YHUWKasbHbIA KO UHCTPYMEHTA, BXOASLLETO B CBS3KY
gty_ratio i4 KoathdmumeHT KonuyecTsa

leg_order_no i1 MopsfoK HOrM B CBA3Ke. 3HaYeHne no ymonyaxuio 0.
MpumeyaHus:

« CMbIc/ Nosisi gty_ratio COCTOWT B yKa3aHUM KOJIMYECTBA U HANPaBEHUS IHCTPYMEHTA, BXOASILLETO B CBS3KY: €C/M 3HaUeHwe qty_ratio > 0,
TO [laHHbI UHCTPYMEHT BXOAMUT B CBSI3KY C TEM )€ HanpaB/ieHWeM, C KakuM 1 3asiBKa No CBA3Ke, ecnu gty_ratio < 0 — ¢ NPOTUBOMOMOX-
HbIM. AGCO/IOTHOE 3HaueHWe qty_ratio onpegensieT KoagULMEHT, Ha KOTOPbIA YMHOXAeTCsl KONMMYECTBO eAMHUL, UHCTPYMEHTA-CBA3KM

B 3a51BKe A1 NO/TyYEHUs KONM4ecTBa eMHNL, MHCTpyMeHTa isin_id_leg.

3.11.12. Tabnuua fut_rejected_orders: OTBeprHyTbie B KJIMPUHT 3a8BKU (hblovepchbl)

Ta6n. 30. Mona ta6nuubl fut_rejected_orders

Mone Tun OnucaHune

repliD i8 CnyxebHoe nosne nofcucTembl pennkaumm

replRev i8 CnyxebHoe nose nogcucTeMbl penmkawmm

replAct i8 Cnyxe6bHoe none noAcucTeMbl penkaumm

order_id i8 Homep 3asBkn

sess_id i4 MaeHTudhmkaTop TOproBoii ceccum

moment t Bpems nsmeHeHusi COCTOSIHWS 3as1BKN

isin_id i4 YHVKasTbHbIN YACOBOW UAEHTUNKATOP NHCTPYMEHTA
client_code c7 Kog knneHTa

dir i1 Hanpasnexune

Xamount i8 O6bEM, KONNYECTBO eANHUL, UHCTPYMEeHTa

price d16.5 Llena

date_exp t [Jarta ncreyeHns 3asBKku

id_ord1 i8 Howmep nepBoli 3asBku

moment_reject t Bpewms, korga 3asBka 6blna oTBeprHyTa

ret_code i4 Kop Bo3Bparta npoueaypbl nepenocTaHoBKN
ret_message c255 TeKcT coobLLEeHNsA O NPUYKHE OTBEPXEHWS 3as1BKV MPW NepernocTaHoBKe
comment c20 KommeHTapwuii Tpeligepa

login_from c20 JNorvH nonb3oBaTens, NOCTaBUBLUEro 3asiBKy

ext_id i4 BHeLUHWiA Homep

Ta6n. 31. Mona tTa6nuybl opt_rejected_orders

3.11.13. Tabnuua opt_rejected_orders: OTBeprHyTble B K/IMPUHT 3asiBKU (OMLMOHDbI)

Mone Tun OnucaHune

repliD i8 CnyxebHoe none NogcucTeMbl penkaumm

replRev i8 CnyxebHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe nose nogcucTeMbl penmkalmm

order_id i8 Homep 3asBkun

sess_id i4 MaeHTndmkaTop TOproBoii ceccum

moment t Bpems nsmeHeHusi COCTOSHMSA 3asBKN

isin_id i4 YHVKasbHbI YACIOBOW NAEHTUUKATOP NHCTPYMEHTA
client_code c7 Kof knneHTa

dir i1 Hanpaenexne
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Mone Twvn OnucaHvne

Xamount i8 O6bEM, KONNYECTBO €AMHUL, MHCTPYMEHTa
price d16.5 Llena

date_exp t [aTta ncreueHus 3asBku

id_ordl i8 Homep nepBoli 3asBkn

moment_reject t Bpewms, korga 3asBka 6bi1a 0TBeprHyTa
ret_code i4 Kog, Bo3Bpara npoweaypbl nepenocTaHoBKM
ret_message c255 TekCT coobLeHNs 0 MpUYMHE OTBEPXEHUS 3a1BKU NPU NepenocTaHoBKe
comment c20 KommeHTapuii Tpeligepa

login_from c20 JlorvH nonb3oBarens, NoCTaBMBLLErO 3aABKY
ext_id i4 BHeLUHWiA Homep

3.11.14. Tabnuua fut_intercl_
MEXYTOUYHOro KnmpuHra (pbrouepcobl)

info: UHcphopmauusa o BM, paccuntaHHO no pesynbratam npo-

Ta6n. 32. NMonsa ta6nuusbl fut_intercl_info

Mone Tun OnucaHue

repliD i8 CnyxebHoe none nofcucTeMbl pennkaumm

replRev i8 CnyxebHoe nose nogcucTeMbl penmkawmm

replAct i8 CnyxebHoe none noAcucTeMbl pennkawumm

isin_id i4 YHVKa/TbHbIN YACTOBOW UAEHTUMNKATOP NHCTPYMEHTa

client_code c7 Kog, knneHTa

vm_intercl d16.2 BapuauyoHHas Mapxa, cnucaHHas uan noslyyeHHas B MPOMEeXYTOUHbI
KVPUHT

3.11.15. Tab6nuua opt_intercl_info: MUHdopmauma o BM, paccuntaHHoin no pe3ynbratam npo-

MEXYTOUYHOro K/mpuHra (onumoHbl)

Ta6n. 33. NMona ta6nuubl opt_intercl_info

Mone Tun Onucaxne

repliD i8 CnyxebHoe none nogcucTeMbl pennkaumm

replRev i8 CnyxebHoe nose nogcucTeMbl penmkalmm

replAct i8 CnyxebHoe none nofAcucTemMbl pennkawmm

isin_id i4 YHVKa/TbHbIN YACTOBOW UAEHTUMUNKATOP NHCTPYMEHTa

client_code c7 Kog, knneHTa

vm_intercl d16.2 BapuauyoHHas Mapxa, cnucaHHasi uan nosyyeHHast B NPOMEeXYTOUHbI
KVPUHT

3.11.16. Tabnuua opt_exp_orders: 3afABKM Ha IKCNUpaLUIO

Ta6n. 34. NMonsa Ta6nuubl opt_exp_orders

Mone Tun OnucaHvne

repllD i8 CnyxebHoe none nofAcucTemMbl penkaumm

replRev i8 CnyxebHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe none nogcMcTeMbl pennkaumm
exporder_id i8 M aeHTudmkaTop 3asBKM Ha aKcnpauuo

client_code c7 Kof knneHTa

isin_id i4 YHVKaJTbHbIA YACTOBOW UAEHTUMUNKATOP NHCTPYMEHTa
xamount i8 KonnuyecTtso akcnmprpyembix NoO3nLmii

sess_id i4 MaeHTudmkaTop TOprosoii ceccum

date t [ata n Bpems

xamount_apply i8 KonnuecTtso B 3asiBKax Ha MOMEHT NPOMEXYTOYHOTO KMPUHra
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3.11.17. Tabnuua fut_bond_nkd: HKA Ha gaTty nCNosIHEHUA CPOYHOIro KOHTpaKTa ¢ obnurayu-

en

Ta6n. 35. Mona ta6nuybl fut_bond_nkd

Mone Tun OnucaHne

repliD i8 CnyxebHoe nosie noacucTeMbl penmkaymm

replRev i8 CnyxebHoe none nofcucTeMbl pennkaumm

replAct i8 CnyxebHoe nose nogcucTeMbl penmkawmm

bond_id i4 Lindpposoii kog obnuraumm

date t [Jata BbInnarbl KkynoHa

nkd d16.7 HKJ, Ha gaty Bbinnarbl KynoHa

is_cupon i1 Mpu3Hak: 0 - HK/, Ha faTy MCNOIHEHUSI CPOYHOTO KOHTpaKTa ¢ ob/uraumei,
2 - HK/[, Ha paTy nocTtaBku obnurayunm

3.11.18. Ta6nuuya fut_bond_nominal: Paamepbl BbinaaT HOMUHaJILHOW CTOMMOCTU OGNUrauumm

Ta6n. 36. Mona ta6nuybl fut_bond_nominal

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTeMbl pennkaumm

replRev i8 CnyxebHoe nosne nogcucTeMbl penmkalmm

replAct i8 CnyxebHoe none noAcucTemMbl pennkaumm

bond_id i4 Lindpposoii kog obnvraumm

date t [ata Bbinnarbl KynoHa

nominal d16.5 Pa3mep BbinnaT HOMWHa/ILHO CTOMMOCTK

face_value d16.5 Pa3mep octaTo4Hol HOMUHaILHOV CTOMMOCTY obnurauum

coupon_nominal ds.5 CTovmocCTb KyrnoHa B % OT HOMWHana

is_nominal i1 Mpu3Hak 3anucu B Tabnnuax HomuHanos: O - Pasmep ocTaTouHoONn HOMU-
Ha/IbHOM CTOMMOCTY Ha AaTy UCNOMIHEHNS CPOYHOTO KOHTpakTa ¢ obnvra-
uven, 2 - Paamep oCTaTto4yHOM HOMUHa/IbHOM CTOMMOCTH Ha faTy NoCcTaBku
obnvraumu.

3.11.19. Ta6nuua fut_bond_isin: CnpaBOYHMUK NHCTPYMEHTOB O0Gnurayunii

Ta6n. 37. Nona taénuybl fut_bond_isin

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTemMbl penmkaumm

replRev i8 CnyxebHoe none nofgcucTembl penkaumm

replAct i8 CnyxebHoe nose nofcucTeMbl pensinkawmm

isin_id i4 YHVKasbHbIN YACOBOW UAEHTUUKATOP NHCTPYMEHTA
bond_id i4 Lindpposoii kog obnvraumm

coeff_conversion d5.4 KOHBEPCMOHHBI KO3hhrLMEHT

3.11.20. Ta6nuuya user: NMonb3oBaTesnINn CUCTEMbDI

Ta6n. 38. MNona Taénuybl user

Mone Tun OnucaHvne

repllD i8 Cnyxe6bHoe none nogcucTembl penkaumm

replRev i8 CnyxebHoe nosie NoAcUCTEMbI penmkaLmm

replAct i8 CnyxebHoe none nofAcucTeMbl pennkaumm

login c20 JNornH yyacTHuka Topros

start_date t Bpems Havana gencTsuns normHa

end_date t Bpemsi okoH4YaHus1 AeincTBUst normHa

client_code i4 CeMun3HauHbIli Kog, KnneHTa

operation_mask i4 BuToBas macka. 3afaeT paspeLlLeHns Ha BbINOTHEHNE onepaLmii:
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Mone

Tun

OnucaHue

e 2 - JIuMUTUPOBAHNE OTKPbITLIX NO3ULMIA No B®.

* 8 - NlumutnposaHne B (nepesof AeHer). MoxeT ObITb yCTaHOBEHO
TOMbKO Onepatopom-P® niv AgMuHucTpaTtopom Topros.

* 16 - Bo3Bpar feHer.
e 32 - InMUTUPOBaHME KIIMEHTOB.
» 128 - YcTaHOBKa OrpaHnyeHunii Mo KameHTam.

* 1024 - YcTaHOBKa OrpaHvuyeHunii no 3aseBkam a1s SMA normHos.

lang

Kog A3blka gns coobLeHni

sma_flags

ButoBast macka (cm. MprmMeyaHus):
 1-/A 6uT - Cancel on Disconnect
* 2-i1 6ut - Cancel on DropCopy Disconnect

e 3-i1 6UT - SMA-NIOTUH.

sma_status

ButoBas macka (cm. MNprmMeyaHus):
* 1-/4 6UT - pa3peLlunTb/3anpPeTUTL TOProBble onepauny 415 noruHa

e 2-iA BUT - CHAMATb/HE CHUMATb 3asiBKM NP1 3anpeTe TOProBbIX onepayuii
C norvHa.

aspref

MaeHTndmkatop nonb3osarens. a5 3asBokK, NogaHHbIX 0T SMA-noruHa -
naeHtudukarop MASTER-norvHa.

password_expiration_date

[aTta ncTeueHnst cpoka AeiicTBuUS naponsi.

MpumeyaHus:

* Mone sma_flags siBnsieTca 6UTOBOI Mackoii:

o 1-ii 6ut: 0 - Pexxum Cancel on Disconnect BbIK/IIO4EH A1 N0rvHa, 1 - Pexxnm Cancel on Disconnect BK/IKOUYEH A5 TorMHa

o 2-1 6uT: 0 - Pexxum Cancel on Drop-Copy Disconnect Bbik/to4eH Ansa noruHa, 1 - Pexxum Cancel on Drop-Copy Disconnect Bk/to4eH

ANS nornHa

o 3-ii 6uT: 0 - Pexxum SMA BbIK/O4YEH AN noruHa, 1 - Pexum SMA BKOYEH ANs NOTvHa.

» lMone sma_status siBnsieTca 6UTOBOI MacKoii:

o 1-i 6ut: 0 - paspeLuaeT TOprosble onepaunn Ans noruHa, 1 - 3anpeLtaeT Toprosble onepauuy Ans ormHa

o 2-1 6uT: 0 - He CHMMATbL 3asiBKM SIoTUHA npwv 3anpeTte TOProBbIX onepaunun ¢ NornHa, 1 - cHUMaTb 3asBKM NOrnHa Npu 3anpeTte TOProsbIX

onepaumnn c norvHa.

Ta6n. 39. Nona ta6nuybl usd_online

3.11.21. Tabnuuya usd_online: TpaHcnayusa kypca USD

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTembl penkaumm
replRev i8 CnyxebHoe none nogcucTembl penavkauum
replAct i8 CnyxebHoe nose nogcucTeMsl pensmkawmm
id i8 MpaeHTudmkaTop kypca

rate d16.4 Kypc USD

moment t Bpewms pacyeta kypca

MpumevaHus:

¢ Ha HacTosilmii MOMeHT nose id NnpuHMMaeT 3HaveHne = 1 (py6nb K gonnapy)

Ta6n. 40. NMona Ta6nuubl investor

3.11.22. Tabnuua investor: CnpaBoOYHUK K/IUEHTOB

Mone

Tun

OnucaHve

repllD

Cﬂy)K€6HOE nosie noAcucTemMsl penimkalmmn
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Mone Tun OnucaHune

replRev i8 CnyxebHoe none nofcucTeMbl pennkaumm

replAct i8 CnyxebHoe nose nogcucTeMbl penmkalmm

client_code c7 Kop knuneHTa

name c200 HavmeHoBaHue kveHTa

status i4 MpusHakm pasgena

calendar_spread_margin_type i1 Tun MapXxnpoBaHUsa KasleHAapHbIX cnpesfoB Ans knneHTa. 3 - MonyHeTTo,
4 - HeTT0. ByAet npumMeHeH B BEUEPHUIA KITMPUHT

is_blank i4 Mpu3Hak pasgena-6onBaHkN AN OHMalH-perncTpaymnm

short_option_minimum_charge_ratio| d5.3 MHanBnayanbHblin koadhduumeHT Beca cueHapms SOMC.

ics_margin_type i1 Tun MapXUpoBaHNSA MEXKOHTPaKTHbIX cnpefos. 3 - [onyHeTTo, 4 - HeTTo
MKC.

coeff_im d16.5 KoadhdmumeHT utorosoro 0.

no_fut_discount i1 dnar 3anpeLleHs Ucnosb30BaHKA CKUAKU No dblodepcam. 1 - 3anpert, 0
- Het.

num_clr_2delivery i4 KonmyecTBO KIMPMHIOB 40 3KCAMpauun 418 Havasa pacyeta cleHapueB
aKcnupaumn.

exp_weight d3.2 Bec cueHapves akcnnpaumu B utorosom 0.

MpumeyaHus:

« Mone status saBnseTCA GUTOBOI MACKOI:
o 0x1- 4y
o 0x2 - O60C06/EHHbIN
o 0x4 - bpokepckas cdmpma Trna 4y
o 0x80 - du3nyeckoe NnLO
o 0x100 - KOpugunueckoe NALIO
o 0x200 - He pe3ngeHT
o 0x2000 - NNC (MHaMBMAYanbHbIA MHBECTULMOHHBIN CYET)
o 0x4000 - Mpu3sHak paspeLleHns Kpocc-caenok. 1 - kpocc-caenkn paspeLleHsl; 0 - KPOCC-CAE/KM 3anpeLleHsbl
o 0x8000 - /Inuo 6e3 rpaxaaHcTBa
o 0x20000 - Co6CTBEHHbIN
o 0x40000 - KnueHTckuii
o 0x80000 - Cneu.b®

o 0x10000000 - lononHWTeNbHbI COBCTBEHHBIV pasaen

3.11.23. Tabnuua fut_margin_type: Tun mapxxupoBaHus

Ta6n. 41. NMonsa Ta6nuubl fut_margin_type

Mone Tun OnucaHne

repliD i8 CnyxebHoe nose noacucTeMbl penmkalmm

replRev i8 CnyxebHoe none nofcucTeMbl pennkaumm

replAct i8 CnyxebHoe nose nogcucTeMbl penmkawmm

code cl2 PacueTHbIli Kog, nnn Kog Bpokepckoidi rpmbl

type i1 MpusHak PK/BD (0 - PK, 1 - B®)

margin_type i1 Tvn mapxuposaHus. 2 - bpyTTo, 3 - NMonyHeTTo, 4 - HeTTo.

UCP_type i1 Mpu3sHak npuHagnexHoctn PK kK EguHomy Myny.

prohibit_coeff d16.2 KoadpchuumeHT 3agomkeHHocTn no PK/B®/pasaeny. 3ajaer Makcmanb-
HOe COOTHOLLEHWNe pa3Mepa OTpULaTe/IbHOro CBOGOAHOMO IMMUTa K TOPro-
BOMY /IMMWTY, MO NPEBbILLEHUN KOTOPOro CUCTEMa CTaBUT 3anpeTbl Ha Bbl-
nosiHeHne onepauuii. Pexxim 3anpeta onpegensietcs nonem prohibit_type.
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Mone Twvn OnucaHvne

prohibit_type i4 Tvn aBTOMaTUYecKoro 3anpeta Ana PK:
e 1 - 3anpeT OTKpPbITUS MO3ULWIA
* 2 - 3anpeT BbICTaB/IEHUS 3a5BOK.

settlement_account_type i1 Tun PacuyetHoro Koga. O - cob¢cTBeHHbIN PK, 1 - knneHTckuin PK, 2 - PK
Tina ay.

operator_input i1 Bnokuposka no PacyeTHoMy Koy, BbiCTaBneHHas AgMuHucTparopom TC.

0 - oTKNtoYeHa, 1 - BK/OYEHa.

MpumeyaHus:

* [Mone operator_input MOXeT NpMHMMaTh 3HaveHune: 0 - 6NOK1POBKa OTK/OYEHA, 1 - 610KMpOBKa BK/tOUeHa. MNpu BKIIOYEHUN pexuma 6/10-
KMPOBKV aBTOMaTUYECKN CHUMAIOTCS 3as1BKW, BbICTAB/IEHHbIE CO BCEX KIMPWHIOBLIX pasfenos b®, npussisaHHbIx K 6r10kmposaHHomy PK.
CHATble 3a5BKM B Nosie xstatus nomevaroTcs cneynanbHbiM Npu3Hakom - eOperatorinputSA (0x1000000000000). B pexume 6510KMpoBKU
yCTaHaB/MBaETCA 3anpeT Ha nogadvy NobbIX TOProsbix komaHa B TC € yka3aHWeM K/IMPUHIOBbIX pasfenos 6pokepckunx hupm, npusssaH-
HbIX K AaHHOMY PK, a Takxe 3anpelleH nepeHoc nosuuuii Mexay 6&. B 3asiBkax 1 caenkax, chopMupoBaHHbIx No PK AQMUHUCTPaTOpoM
TOProB B pexume G/10KMPOBKK, B Nonsx xstatus (B 3asiBkax) u xstatus_sell nnum xstatus_buy (B cenkax) npoctaBnsieTcs cneyyasnbHblii

npu3Hak - eOperatorinputSA (0x1000000000000).

3.11.24. Tabonuua fut_settlement_account: PacuetHbiii Kopg

Ta6n. 42. Nona tTa6nuybl fut_settlement_account

Mone Tun OnucaHvne

repllD i8 Cnyxe6Hoe none noAcucTeMbl pensimkawmm
replRev i8 CnyxebHoe none nogcucTembl penkaumm
replAct i8 CnyxebHoe none nogcucTeMbl penmkaumm
code c7 Kop Bpokepckoli @upmbl unn KnneHtckuin Kog,
type i1 MpusHak B® - 1, KnueHT - 2
settlement_account cl2 PacueTHbIi Kog,

3.11.25. Tabnuuya session: MHdhopmaymsa o TOproBoi ceccum

Tabnuua coaepXuT MHChOpPMaLIMIo 0 PACIUCAHUM CECCUiA.

Tab6n. 43. Nona Ta6nuubl session

Mone Tun OnucaHvne

repllD i8 CnyxebHoe nose nogcucTeMbl pensmkawmm

replRev i8 Cnyxe6bHoe none nogcucTembl penkawumm

replAct i8 CnyxebHoe nosie NoacuUcTeMbl penmkaymm

sess_id i4 MaeHTudmkaTop TOproeoii ceccum

begin t Bpewms Havana

end t Bpems okoH4aHus

state i4 CocTosiHne ceccum

opt_sess_id i4 Homep cooTBETCTBYHOLLEN ONLMOHHOI ceccum

inter_cl_begin t Bpems Havyana npoMeXXyTO4YHOro KAMpuHra

inter_cl_end t Bpems OKOHYaHWs1 MPOMEXYTOUHOTO KMPUHTa

inter_cl_state i4 CoCTOsIHME NPOMEXYTOYHOTO KIMpUHra

eve_on i1 Mpu3Hak Toro, YTo AONONHUTENbHASA BEYEPHASA ceccus byeT NpoBoAUTLCA
eve_begin t Bpems Hayana AononHUTENbLHON BeYepHeii ceccum

eve_end t Bpems okoH4aHWs AONOMHWUTENLHON BeYepHeii ceccum

mon_on i1 Mpu3HakK Toro, 4To AOMNOMHUTENbHASA YTPEHHAS ceccusi ByaeT NPOBOANTLCA
mon_begin t Bpemsi Hayana A0MNoNHUTENbHO YTPEHHEl ceccun

mon_end t Bpems OKOHYaHWs AONOMHUTENbHON YTPEHHel ceccum

pos_transfer_begin

Hauano nHtepsasia nepeHoca ﬂOSVIU,VIVI

pos_transfer_end

KoHeL, MHTepBasia nepeHoca nosvumii

MpumeyaHus:
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 Mons pos_transfer_begin n pos_transfer_end o603HavatoT nepuos Bo BpeMsi TOProBoii ceccuu, B TEYEHUE KOTOPOro AeliCTBYET 0COObIN
PeX1M 3aKMoYeHNs cAeNoK N0 MHCTPYMEHTY C NOCTABKOM B TEKYLLMIA TOProBbIi AeHb. Bo Bpems AeicTBUA A4aHHOTO pexvMa 3anpeLleHbl
BCE 3asBKV M0 YKa3aHHOMY MHCTPYMEHTY, 3a UCK/TIYEHNEeM aipecHbIX 3asBOK BHYTPU OfHOW P®.
* Mone state MOXET NPUHUMATL CefyHoLLMe 3HAYEHNS:
0 Ceccust HasHavyeHa. Hesb3a CTaBUTL 3asiBKW, HO MOXHO YAaAThb.
1 Ceccusa nget. MoOXHO CTaBUTb U YAaNATb 3asBKU.
2 TlpuocTaHoBKa TOProB Mo BCEM MHCTPYMEHTaM. Henb3s cTaBuTb 3asBKW, HO MOXHO YAaNATb.
3 Ceccusa npuHyauTesibHO 3aBeplueHa. Henb3a cTaBuTb U yaanaTb 3adBKu.
4 Ceccua 3aBepLUeHa no BpemeHn. Henb3a CTaBuTb 1 yAauIATb 3asBKU.
» lMone inter_cl_state BbigaeTcsa (N0 6UTOBO):
0x0 HeonpegeneH. MOXHO CTaBUTb U YAaNsaTb 3asBKU.
0x01 Byaywuin Ha cerogHs. MOXHO CTaBWTb U yAa/IATb 3as1BKM.
0x02 OTmeHeH. MOXHO CTaBUTb U yAa/IATL 3aBKU.

0x04  TeKkywwid, T.e. NAET, HNYEro HeMb3s. Henb3si cTaBUTb U yaanaTh 3asBKu.

0x08 Tekywwid, T.e. MAET (N0 BPEMEHM), HO haKTUUECKN 3aBEPLUEH U YK€ MOXHO BblKauMBaTbCs, CHUMATb 3asBKW. Henb3si CTaBUTb
3asBKW, HO MOXHO yaanaThb.

0x10 YcnelwuHo 3aBepLueH (B T.4. 1 N0 BpeMeHU). MOXHO CTaBUTb 1 yaansaTb 3asiBKN.
3.11.26. Tabnuua sma_master: Npueaska SMA-nornHa K MASTER-noruiy

Tabnuua cogepxut nHchopmauumio o npuesaske SMA-normHa K MASTER-10rmHy.

Ta6n. 44. Nona Tabnuubl sma_master

Mone Tun OnucaHve

repllD i8 CnyxebHoe nose nogcucTeMbsl pensimkawmm
replRev i8 CnyxebHoe nose nogcucTeMbl penmkaumm
replAct i8 CnyxebHoe none nogcucTeMbl penkaumm
sma_asp c20 SMA-NOrvH.

sma_aspref i4 MpeHTudmkatop SMA-noruHa.

master_asp c20 MASTER-n10rvH.

master_aspref i4 MpeHnTndomkatop MASTER-normHa.

3.11.27. Tabnuuya sma_pre_trade_check: HacTpoiiku npegBaputenibHbIX NpoBepok SMA-no-
rmHa

Ta6nuua coaepXuT MHEOPMaLIMIo 0 HACTPOKax NpesBapuTe/bHbIX NPoBepok SMA-M0ruHa.

Ta6n. 45. Nona ta6nuubl sma_pre_trade_check

Mone Tun OnucaHve
repllD i8 CnyxebHoe none nofAcucTeMbl pensimkaumm
replRev i8 Cnyxe6bHoe nose nogcucTemMbl penkaumm
replAct i8 CnyxebHoe none noAcMcTeMbl penkaumm
check_id i8 YHUKabHbI ngeHTudrkaTop 3anucu.
sma_asp c20 SMA-NOrvH.
sma_aspref i4 MpeHTndmkatop SMA-norvHa.
check_number i1 Homep nposepku (1 - 7).
base_contract_code c25 Kog, 6a30Boro akTvBa.
instrument_type i1 Tun gepusartuea:

e 0 - dbroyepc

e 1-0nuuoH
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Mone Tun OnucaHune

» 3 - KaneHpapHblii cnpeq,
client_code_check c7 Kog, knueHTa, yyacTByIOLLMIA B NPOBEPKE.
value d26.2 MpoBepoyHoe 3Ha4YeHue.

Ta6n. 46. NMonsa Ta6nuubl option_series

3.11.28. Tabnuua option_series: ONUUOHHbIE cepuu

Mone Tun OnucaHne

repliD i8 CnyxebHoe none nogcucTeMbl penkaumm

replRev i8 CnyxebHoe none nogcucTembl pennkaumm

replAct i8 CnyxebHoe nose noacucTeMbl penmkalmm

series_id i4 MaeHTudhmKaTop ONLMOHHO cepun

underlying_id i4 MpeHTndomkaTop chblodepca

base_contract_id i4 MaeHTndmkaTop 6a30BOro KOHTpakTa

expiration_date t [Jata 3aBepLueHnst nepnoga NCnonHeHus

expiration_anchor_date t AkopHas fata (Aara akcnupauuy onuyuoHHO cepum)

days_to_expiration i4 KonuuecTtBo pabounx gHen (Mo MeCTHOMY KaneHaapto) A0 UCMOSTHEHNS

years_to_expiration f Bpems fo akcnupaumm onumoHa B foNaX roga (kaneHaapHbIX AHEN [0 3KC-
nMpauumn/KoNnM4ecTBo AHe B rogy)

series_type cl Tun: D-gHeBHOW; W-HefenbHbIi; M-MecsuHblii; Q-KBapTasibHbIi

small_name c25 CVIMBO/IbHBIN KOZ,

A d20.15 MapameTp pacueTa KpyvBOI BONaTWibHOCTM No modenu Bnaka-lloynsa.
Mone 6ynet yaaneHo B Bepcun 6.9, 3HaueHne cM. B a_black.

B d20.15 MapameTp pacyeTta KpvBOI BOAATWILHOCTM NO Modenu bnaka-lLloynsa.
Mone 6yneT yaaneHo B Bepcun 6.9, 3HaueHne cMm. B b_black.

C d20.15 MapameTp pacuyeTa KpuvBOI BONaTWIbLHOCTU No mMoaenu Bnaka-Lloynsa.
Mone 6ynet yaaneHo B Bepcun 6.9, 3HaueHne cM. B ¢_black.

D d20.15 MapameTp pacuyeTa KpyvBOI BoNaTWnbHOCTM No mMoaenu Bnaka-Lloynsa.
Mone 6yneT yaaneHo B Bepcun 6.9, 3HaueHue cM. B d_black.

E d20.15 MapameTp pacueTa KpyBOI BoNaTWibHOCTM No modenu Bnaka-lloynsa.
Mone 6ynet yaaneHo B Bepcun 6.9, 3HaueHne cM. B e_black.

S d20.15 MapameTp pacyeTta KpvBOI BOMATWILHOCTM NO Modenu bnaka-lloynsa.
Mone 6yneT yaaneHo B Bepcun 6.9, 3HaueHne cMm. B S_black.

strike_step d16.5 Lar cTalikoB

use_null_volat i1 1 - BK/IHOYEH peXMM pacyeTa HyneBoli BosiatuiabHocTu, 0 - BbikntoueH

sub_risk i1 1 - BK/IOYEH PEXMM y4yeTa pMCKOB N0 NOATOYKaM pucka, 0 - BbiktoueH

volat_min d20.15 JIMUT BONATUIBLHOCTY MUHUMATbHbIN

volat_max d20.15 JIMMWT BONATUBHOCTN MaKCMMaslbHbIi

volatility _risk f TekyLLas cTaBKa pucka BONaTubHOCTU B JONSIX

volatility_mismatch_risk f TekyLlas cTaBka pycka paccorsiacoBaHusi BO/IaTUbHOCTW B A0NSX

signs i4 Mone npusHakos

a_black f MapameTp pacyeTa KpMBOIi BONaTuibHOCTY No mogeny bnaka-Loynsa

b_black f MapameTp pacueTa KpuBOIi Bo/IaTUILHOCTM No Mogenu bnaka-LWoynsa

c_black f MapameTp pacuyeTa KpuBOI Bo/laTUILHOCTM No Mogdenu bnaka-LWoynsa

d_black f MapameTp pacueTa KpvBOI BONATUALHOCTM NO Mogenu bnaka-Lloynsa

e_black f MapameTp pacyeTta KpMBOIi BONaTuibLHOCTY No Mogeny bnaka-Loynsa

s_black f MapameTp pacyeTta KpMBOIi BONaTubLHOCTY No mogenu bnaka-Loynsa

a_bach f [MapameTp pacueTa KpuBOIi BONIATU/ILHOCTM MO Mogeny balwwense

b_bach f MapameTp pacueTa KpuBOIi BONATU/ILHOCTM MO Mogdeny balwense

c_bach f MapameTp pacyeTta KpvBOI BONATULHOCTY NO Mogenu ballense

d_bach f MapameTp pacuyeTa KpuBOIi BONIaTU/IbHOCTM Mo Mogenu balense

e_bach f [MapameTp pacueTa KpuBOIi BONIATU/ILHOCTM MO Mogenu bawense
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Mone Twvn OnucaHvne

s_bach f MapameTp pacuyeTa KpuBoIi BONATU/IbHOCTM MO MoAeny bawense
m_bach f MapameTp pacuyeTa KpuBOIi BONIATU/ILHOCTM MO Mogenu balense
MpumeyaHus:

« [None signs sABNsieTCA GUTOBOI MACKOI U MOXET NPUHUMATbL CriedytoLme 3HaUYEHUS:
0x1 VcnonHeHvne B BEUYEPHWI NN MPOMEXYTOUHBIA KITMPUHT: O - BEUEPHWIA KITMPWHT; 1 - NPOMEXYTOUHbIN KIMPUHT
3.11.29. Tabnuua clearing_members: YYaCTHUKN KNNPUHTra

Tabnuua cogepXxnT nHopMaumio 0 6/TOKMPOBKax Y4aCTHUKOB.

Ta6n. 47. NMona ta6nuubl clearing_members

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTemMbl penkaumm
replRev i8 CnyxebHoe none nogcucTembl penkaumm
replAct i8 CnyxebHoe none noAgcucTembl penavkauum
code c2 Kop, yyacTtHuka

lock_type i1 Tun 6710KNPOBKM

lock_date t [Jata 6noknpoBku

name c200 Ha3BaHue yyacTHuka

MpumeyaHus:

* TMone lock_type MOXET NpUHUMATb CefytoLme 3HaYeHUs:
0 HeTt 6/10KMPOBKY.

2 JINKBMAAUMOHHbIN HETTUHT B OTHOLLEHUW YYacTHMKa KIMPUHTa.

3.11.30. Tabnuua instr2matching_map: ConocrtaBsieHne UHCTPYMEHTOB MaTUUHIy
Tabnvua cnyxuT s CoONnoCcTaB/IeHNS MHCTPYMEHTOB MaTUUHTY, Ha KOTOPOM OHU 06pabaTtbiBatoTCs.

Ta6n. 48. Nona Ta6nuybl instr2matching_map

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTembl penkaumm
replRev i8 CnyxebHoe none nogcucTeMbl pennkaumm
replAct i8 CnyxebHoe nose nogcucTeMbl penmkalmm
base_contract_id i4 UucnoBoii naeHtTudmkarop 6a3oBoro KOHTpakTa
matching_id i1 MpaeHTndomkaTop MatumHra

3.11.31. Tabnuuya sys_events: Ta6nuua coobbITnii

Tab6n. 49. Nona Tabnuybl sys_events

Mone Tun OnucaHune

repliD i8 CnyxebHoe nosie NoacuUcTeMbl penmkalmm
replRev i8 CnyxebHoe none nofAcucTeMbl peninkaumm
replAct i8 CnyxebHoe nose nogcucTeMbl penmkawmm
event_id i8 YHVKasTbHbIN UAEHTUMKATOP COObITUSA
sess_id i4 Homep ceccumn

event_type i4 Tun cobbITuA

message c64 OonuncaHune cobbITUsA

MpumeyaHus:

¢ Bo3MOXHble TuMbl COOLITUIA

event_type =1
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message = "session_data_ready"
3akoHuYeHa 3arpyska AaHHbIX U3 K/IMPUHIOBOW CUCTEMbI B TOPTrOBYIO Nepes, HauasioM HOBOW TOProBoli ceccum

event_type =2
message = "intraday_clearing_finished"
Bce pacueTHble npoLeaypb! B NPOMKANPUHTE 3aKOHYEHbI

event_type =4
message = "intraday_clearing_started"
Hayano npomknupuHra

event_type =5
message = "clearing_started"
Hayano 0CHOBHOro KnnpuHra

event_type = 6
message = "extension_of _limits_finished"
PaszpgBukka TMMWUTOB 3aKOHYeHa

event_type =8
message = "broker_recalc_finished"
[eHexHble cpeacTBa nocsie MPOMK/AVMPYIHIA NePeCcHUTaHbI

3.12. Notok IQS_MM_REPL - UHchopmayua o6 ob6asarenbcrteax MM

Tabnuupbl:

fut_MM_info - O6s13aTenscTBa MM no btovepcam
opt_MM_info - O6sa3aTtenscTBa MM no onumoHam
cs_mm_rule - Tabnuua c MHCTPYMEHTaMM A/1a nepecyeTa LeHTPaIbHOro cTpaika

mm_agreement_filter - Tabnunua ¢ HOMepamy 1 TMNaMn AOTOBOPOB Ha OKa3aHUe MapKeT-MenKepcKux ycnyr

3.12.1. Ta6nuuya fut_MM_info: O6a3arenscTtBa MM no cbrovepcam

Ta6n. 50. Nona ta6nuybl fut_ MM_info

Mone Tun OnucaHvne

repllD i8 Cnyxe6bHoe none nNoAcucTeMbl pensimkaumm

replRev i8 CnyxebHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe none nogcMcTemMbl penkaumm

isin_id i4 YHWKa/IbHbIA YNCI0BOIN MAEHTUIMKATOP MHCTPYMEHTa

sess_id i4 MaeHTudmkaTop TOproBoii ceccum

spread d16.5 Cnpep B nyHKTax

price_edge_sell d16.5 LleHa xygLieli 3asaBKku Ha NPogaxy, BolleaLleli B cnpeg,
xamount_sells i8 Konnyectso KOHTPaKTOB B 3asiBKax Ha Npofaxy, BXOAALMX B cnpes
price_edge_buy d16.5 LleHa xyfLueii 3asBK/ Ha MOKYMKy, BOLLIeALIei B cnpes,
xamount_buys i8 KonnuectBo KOHTPAKTOB B 3asBkax Ha MOKYMKY, BXOAALMX B CMIPef,
mm_spread d16.5 Cnpeg no gorosopy

Xmm_amount i8 KonuyecTtso no gorosopy

spread_sign i1 MpusHak: 1 — cnpef He gepxunTtcs, 0 — aepxurca

amount_sign i1 Mpu3Hak: 1 — KOAMYEeCTBO He fepxuTcs, 0 — Aepxutcs
percent_time d6.2 MpoueHT BbinonHeHns ObA3aTenscTB

period_start t Hauano nepuoga felictemsi npasun MM

period_end t OkoHuaHue nepuoga feiicteust npasun MM

client_code c7 Koga knneHTa

active_sign i4 MpusHak: 1 — 3anuck yganeHa (Ctana He akTuBHa), 0 — akTuBHa
agmt_id i4 MpeHTndmkatop obasatensctea MM

fulfil_min d6.2 MpOLEHT MUHUMAJILHOTO UCMOSTHEHUS 06513aTeNbCTB 3a TOProBYH CECCUID
fulfil_partial d6.2 MpoLUEHT YaCTNUYHOrO UCMOMHEHUS 065A3aTENbCTB 38 TOPTrOBYH) CECCUID
fulfil_total d6.2 [MpOoLEHT NOHOTO UCMONHEHNST 0653aTeNbCTB 3a TOProBYH CECCUID
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Mone Tun OnucaHune

is_fulfil_min i1 MpW3HaK MMHUMaNIbHOTO UCMNOMHEHNUS 06A3aTeNbCTB B TEKYLLMIA MOMEHT
is_fulfil_partial i1 Mpu3HaK 4YaCTUYHOTO UCMOSTHEHUS 06S13aTEeNbCTB B TEKYLLMIA MOMEHT
is_fulfil_total i1 Mpu3HaK NOMHOrO NCNOMHEeHWs 06A3aTeNbCTB B TEKYLLMIA MOMEHT

is_rf i1 Mpu3Hak 06s13aTe/IbCTBA pacyeTHol hpMbl

id_group i4 MpeHTudmkaTop MapkeT-Melikepckoii CBs3KM

MpumMeyaHus: B Tabnuue fut MM_info notoka IQS_MM_REPL TpaHcnmpyloTcs 06a3atenbcTBa MapkeT-MelikepoB ¢ AeTannsauueli 4o ce-

MWU3Ha4YHOTIO K/IMEHTCKOIo koaa.

3.12.2. Ta6nuya opt_MM_info: O6sa3arenscTtea MM no onyuoHam

Ta6n. 51. Monsa Ta6nuubl opt_ MM_info

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTeMbl penkaumm

replRev i8 CnyxebHoe none nogcMcTeMbl penkaumm

replAct i8 CnyxebHoe nosne nogcucTeMbl penmkalmm

isin_id i4 YHVKasbHbIN YACIOBOW UAEHTUMUKATOP NHCTPYMEHTA

sess_id i4 MaeHTndomkaTop TOproBoii ceccum

spread d16.5 Cnpep B nyHKTax

price_edge_sell d16.5 LleHa xyfLueit 3asBK/ Ha NPOAaxy, BowleALleli B cnpes,
xamount_sells i8 KonnuectBo KOHTPaKTOB B 3asiBkax Ha NpoAaxy, BXOAALLMX B Cripes
price_edge_buy d16.5 LleHa xygLueii 3asBK/ Ha MOKYMKy, BOLleALlen B cnpeq,

xamount_buys i8 KonnuyectBo KOHTPAKTOB B 3asiBKax Ha MOKYMKyY, BXOASALWMX B cnpes
mm_spread d16.5 Cnpeg no gorosopy

Xmm_amount i8 KonnuecTtso no gorosopy

spread_sign i1 MpusHak: 1 — cnpes He aepxwuTces, 0 — fgepxuTcs

amount_sign i1 Mpu3Hak: 1 — KosimyecTBo He aepxutcs, 0 — aepxurca

percent_time d6.2 MpoueHT BbinosiHeHMsA O6s3aTeNnsCcTB

period_start t Hauano nepuoga fevicteusi npasnin MM

period_end t OkoHuaHue nepuoga feicteus npasun MM

client_code c7 Kog knneHTa

cstrike_offset d16.5 CwMeLLeHMe OT LieHTpasbHOro cTpaiika

active_sign i4 MpusHak: 1 — 3anuck yganeHa (ctana He akTuBHa), 0 — akTUBHA
agmt_id i4 MpeHTndomkaTop obasarensctea MM

fulfil_min d6.2 MpoLEHT MUHUMAsILHOTO UCMOSTHEHNSA 06513aTeNbCTB 3a TOProBYHO CECCUID
fulfil_partial d6.2 [MpOLEHT YaCTUYHOTO NCMOMHEHNS 06A3aTeNbCTB 3a TOProByH CECCUo
fulfil_total d6.2 MMpoLEHT NOMHOro NCNOMHEHNS 0653aTe/IbCTB 3a TOProBY CECCUHD
is_fulfil_min i1 Mpy3HaK MUHUMa/IbHOTO UCMOSTHEHNS 06513aTeNbCTB B TEKYLLMIA MOMEHT
is_fulfil_partial i1 Mpu3HaK YacTUYHOrO UCMOTHEHNS 0653aTENbCTB B TEKYLLMIA MOMEHT
is_fulfil_total i1 Mpu3HaK NOMHOrO NCMOMHEHUS! 06A3aTENLCTB B TEKYLLM MOMEHT
is_rf i1 Mpu3Hak 06a3aTebCTBa pacyeTHOW hupMbl

id_group i4 MaeHTndomkaTop MapkeT-MelikepcKoii CBA3KM

MpumeyaHus: B Tabnuue opt_MM_info notoka 1QS_MM_REPL TpaHcnvpyloTcs 06s3aTenbCTBa MapkeT-MelikepoB ¢ feTanvsauvein o

CeMWN3Ha4YHOro K/IMeHTCKOro Koaa.

3.12.3. Tabnuya cs_mm_rule: Ta6nmya ¢ MHCTPYMEHTaMU ANA NepecyeTa LLEHTPaSIbHOro

cTpaiika
Ta6n. 52. Nona Taénuybl cs_mm_rule
Mone Tun OnucaHue
repliD i8 CnyxebHoe none nogcucTeMbl penkaumm
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Mone Tun OnucaHune

replRev i8 CnyxebHoe none nofcucTeMbl pennkaumm
replAct i8 CnyxebHoe nose nogcucTeMbl penmkalmm
sess_id i4 MaeHTndomkaTop TOproBoii ceccum
client_code c4 Koga knneHta

option_series_id i4 M peHTudmkaTop onuuoHHo cepum

3.12.4. Ta6nuuya mm_agreement_filter: Ta6nuua c Homepamu 1 TUNamMmu AOroBOPoOB Ha OKasa-
HMe MapKeT-MeNuKepCKUX ycnyr

Ta6n. 53. Mona ta6nuubl mm_agreement_filter

Mone Tun OnucaHune

repliD i8 CnyxebHoe nosne nogcucTeMbl penmkawmm
replRev i8 CnyxebHoe nose nogcucTeMbl penmkawmm
replAct i8 CnyxebHoe none nogcucTembl penkaumm
agmt_id i4 MaeHTudmkatop gorosopa

is_fut i1 Tun obsAsarenscTsa

agreement c50 Homep porosopa

client_code c7 Koga knneHTa

3.13. Notok RFS_INFO_REPL - CnpaBoyHuku RFS

Tabnmupl:

« Ip_users - CnpaBoYHUK NPOBaiiiepoB NIMKBUAHOCTM

* base_contract_min_amount - MUHUMa/IbHO JOMYCTUMbIVi 06beM

3.13.1. Ta6nuya Ip_users: CnpaBo4YHUK NpoBaligepoB TIMKBUAHOCTY

Ta6n. 54. NMonsa ta6nuubl Ip_users

Mone Tun OnucaHune

repliD i8 CnyxebHoe nosne nogcucTeMbl pensmkalmm
replRev i8 CnyxebHoe nose nogcucTeMsl penmkawmm
replAct i8 Cnyxe6bHoe none nogcucTembl penmkaumm
Ip_code c20 JlorvH npoBaigepa NMKBUAHOCTN
client_code c7 Kog, knneHTa

3.13.2. Ta6nuuya base_contract_min_amount: MMHUMa/IbHO AONYCTUMbI 06 bEM

Taﬁnmu,a COAEPXUT OrpaHnyeHnsa Ha MMHUMasibHO ,EI,OI'IyCTVIMbI[/lI obbem KOTUPOBOK.

Ta6n. 55. Mona Taénuybl base_contract_min_amount

Mone Tun OnucaHvne

repllD i8 CnyxebHoe none noAcucTembl penkaumm
replRev i8 CnyxebHoe nosie NoacuUcTeMbl penmkalmn
replAct i8 CnyxebHoe none nofcucTeMbl pennkaumm
base_contract_code c25 Kof 6a30BOro KOHTpakTa

min_amount i4 MUHUMaUTbHBIV 06bEM B KOHTpaKTax
MpumeyaHus:

« 3HaueHve "*" B none base_contract_code o3HauaeT, YTO AaHHOE OrpaHnyeHne UCNOob3yeTcst /151 Bcex 6a30BbIX KOHTPAKTOB, He yKa3aH-
HbIX B JaHHOW Tabnmue.

3.14. Notok RFS_FINESLEVEL_REPL - YpoBHM wTpadoB nonb3oBaTens

Tabnuupl:
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« fines_level - YpoBHu wtpacoB nonb3osarens

3.14.1. Ta6nuua fines_level: YpoBHu WwiTpadoB nonb3oBartens

Tabnuua cogepXuT Wrpadbl, HAYUCIEHHbIE NOIL30BATESIO 3a HEMOATBEPXAEHNE CAEOK N0 UHAMKATMBHLIM KOTUpOBKaM. LLUTpadb! pac-

CUMTLIBAETCA U BeflyTcs A/1s KaXKAO0W KOMOMHALMMW: KNIMEHTCKWIA Kog, 6a30Bblii aKTVB, TUM UHCTPYMEHTA.

Ta6n. 56. Mona ta6nuubl fines_level

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nofAcucTeMbl peninkaumm
replRev i8 CnyxebHoe nose nogcucTeMbl penmkawmm
replAct i8 Cnyxe6bHoe none noAcucTembl penkaumm
client_code c7 Kog knneHTa

code_vch c25 Kog, 6a30B0ro aktnea

isin_type ul Tun NHCTPYMeHTa

fine_level u8 YpoBeHb WTpada, YMHOXEHHbIR Ha 10°
moment_ns u8 Bpewms pacyeta B HaHOCEKyHAax
MpumeyaHus:

» [Mone isin_type MOXET coaepxaTb creytoLme 3HaueHns

0 dbioyepc

1 OnuuoH

2 VIHCTpyMeHT-CBA3Ka

* YTO6bI MOMYYNTb NPABULHOE 3HAYEHUE YPOBHSI LITPaa, HEOBXOAUMO NepesaHHoe B nore fine_level sHaueHWe yMHOXMTb Ha 10 .

Tabnmupl:

¢ penalty_log - Jlor wpadHbIX caHKLuii

3.15. MNotok RFS_PENALTY_REPL - Jlor wrpadgHbIX CaHKLA

3.15.1. Ta6nuya penalty_log: Jlor wutpadyHbIX CaHKLMIA

Ta6nV|u,a COOEPXUT XypHas UJTpadJHbIX CaHKLI,VIVI, NPUMEHEHHbIX K No/b30BaTe/1t0 3a HenoAaTeepxXxaeHne caenokK no MHANKaTMBHbIM KOTU-

poBKam.

Ta6n. 57. Mona tabnuubl penalty_log

Mone Tun OnucaHve

repllD i8 CnyxebHoe none nNoAcucTeMbl pensimkaumm

replRev i8 CnyxebHoe none nogcucTemMbl penkaumm

replAct i8 CnyxebHoe none nogcucTeMbl pennkaumm

client_code c7 Ko knneHTa

code_vcb c25 Kog, 6a30Boro aktnea

isin_type ul Tun MHCTpyMeHTa

quotes_deleted ul CaHkupsa "CHATNE akTUBHbIX KOTMPOBOK™: O - HeT, 1 - aa
prohibition_applied ul CaHkuua "3anper BbiCTaBneHns KOTMPoBOK™: O - HeT, 1 - aa
level_after_penalty u8 YpoBeHb wTpacha nocne NpUMeHeHNs CaHKLWA, YMHOXEHHbI Ha 10°
penalty_start_ns u8 Bpems Havana npyMeHeHnst CaHKUMA B HaHOCeKYHax
penalty_end_ns u8 Bpemsi OKOHYaHUSI NPUMEHEHNS CaHKLWIA B HAHOCEKYHAAX
sess_id i4 MpeHTuchmkatop ToproBoii ceccum

MpumeyaHus:

« TMone isin_type MOXeT cofepxaTtb crefytoLime 3Ha4eHNst

0 dbioyepc

1 OnuuoH
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2 VIHCTpyMeHT-CBA3Ka

. l-|T056bI noslyunTb NpaBUIbHOE 3HAUYeHKe YPOBHS LUTpada, Heo6xoAMMO NepeaaHHoe B nosne level_after_penalty 3HaueHne yMHOXUTB Ha
10°

3.16. Notok RFS_USERMARKETDATA_REPL - lNoTOK\ NIUKBUAHOCTU, KOTU-
POBKW, KBa3sUCAENKU U CAENKU

Tabnuupbl:

¢ streams_log - )XypHas1 \3MeHEeHW NOTOKOB JIMKBUAHOCTU

¢ streams - )KypHaUl akTVBHbIX MOTOKOB JINKBUAHOCTU

* quotes_log - XXypHan nameHeHuii KOTMPOBOK

e quotes - XKypHas aKT1BHbIX KOTUPOBOK

« user_qgdeal - XXypHan KkBa3ucgesnok nosb3oBartesnsi

¢ user_qgdeal_state - CocTosiHMe KBa3nCAENOK NoMb30BaTens

« user_deal - XXypHan caenok nons3osarens

« user_multileg_deal - )XypHan cenok nonb3oBaresisi No CBA3Kam
« heartbeat - Cnyxe6Has Tabnmua cepBepHbIX YacoB

* sys_events - Tabnuua co6bITui

3.16.1. Ta6nuua streams_log: XXypHan nsameHeHuii NOTOKOB JIMKBUAHOCTN

Tabnuua cofepXmT XypHasT U3MEHEHWI NOTOKOB NIMKBUAHOCTU. 3anucy Tabnuupsl hnbTPYOTCS: NOTPe6UTeNb IMKBUAHOCTY BUAUT TOMLKO
CBOV MOTOKM; NpoBaiiaepbl BUASAT BCE NOTOKW, B 3aNMCAX CKPbITa MHOpMaLumMs o notpebutene.

Ta6n. 58. Monsa ta6nuubl streams_log

Mone Tun OnucaHvne

repllD i8 CnyxebHoe nose nogcucTeMbl penmkawmm

replRev i8 Cnyxe6bHoe none noAcucTeMbl penkaumm

replAct i8 CnyxebHoe nosie NoacuUcTeMbl penmkalmm

sess_id i4 MaeHTudhmkaTop TOproBoii ceccum

stream_id u8 YHWKasIbHbI YNCIOBOIN MAEHTUUKATOP NOTOKA

isin_id u4d YHVKasIbHbIN YACOBOW UAEHTUUNKATOP NHCTPYMEHTa

client_code c7 Ko knneHTa, co3gasLuero notok

Ic_login c20 JlorvH KNeHTa, co3gasLuero NoTok

Ic_tag c64 Tar noTpebuTens NMKBUAHOCTU

amount u8 KonnuectBo eayHNL, IHCTPYMEHTa

dir ul Hanpasnenue onepauuu: 1 - nokynka, 2 - npogaxa, 3 - 06a HanpasneHus.

duration_type u8 MpoAomKUTEeNbHOCTL NOTOKA

signs i8 dnaru onepauuu

speed_bump_type ul OrpaHv4eHns Ha 4acToTy 06HOBNEHVA KOTVPOBOK NpoBaligepamv INKBINA-
HOCTU. 3aaeTca Kak MMHMMa/IbHOe BPEMS XXU3HW KOTMPOBKM nNpoBaligepa
B CeKyHAax.

close_reason ul MpuunHa 3aKkpbITUA NOTOKA JINKBUAHOCTU

moment t Bpemsi usmeHeHnss COCTOSIHWSA NOTOKa NIMKBUAHOCTK

moment_ns u8 Bpemsa n3smeHeHnss cocToaHnsa notoka nukengHoctn, UNIX-Bpems B HaHO-
cekyHaax

gdeal_id u8 MaeHTudomvkatop kBasucaenkn B RFS. Mone 3anonHaeTcsa npy 3akpbiTum
noToKa SINKBUAHOCTY.

spectra_deal_id u8 MaeHTtndomkatop caenku B TC Cnektpa. Mone 3anosiHAeTcst Npu 3akpbiTumn
noTOKa SINKBUAHOCTW.

comment c20 KommeHTapwii LC
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Mone

Tun

OnucaHue

comment_to_Ip

c20

KommeHTapwii LP

local_stamp

JlokanbHOe Bpems nonb3osBaresns

MpumeyaHus:

« [None signs npeactaBnseT coboii GUTOBYHO Macky:

0x1 ABTOMaTMYeCcKoe NoATBEPXKAEHVE KBa3ucaenok nposarigepamu: 0 - MOXHO BbICTaBNSATh /106ble KOTUPOBKK; 1 - TONbKO KOTUPOBKM

C aBTOMNOATBEPXAEHNEM.

0x2 Tpu3HaK 3aKpbITOro NoToKa.

« TMone duration_type MOXET cofiepXaTb CleAyoLpe 3HaYEHMS:

0 He orpaHuyeH
1 30 cekyHa
2 60 cekyHp
3 90 cekyHp

4 120 cekyHp,

« TMone speed_bump_type MOXeT cofepxaTb CreaytLne 3HaYeHus:

0 HeT orpaHuyeHwnin
1 0,2 cekyHabl

2 0,5 cekyHp,

3 1 cekyHpa

4 3 cekyHAbl

« Tone close_reason MOXET COZEPXaTb CNeaytoLe 3HaYEHMS:

1 coBeplueHa caenka

2 cfAefika He coBepLIeHa Mo NpUUMHe OTCYTCTBUS cpeacTsy LC

3 no 3anpocy LC

4 no BpemMeHun

5 3aKpbITO afAMUHNCTPATOPOM TOProB

6 OKOHuaHue TOpFOBOVI ceccun

3.16.2. Ta6nuua streams: AKTUBHbI€ NOTOKN JINKBUAHOCTU

Tabnuua ¢ akTMBHbIMK 3anUcsiMKM U3 streams_log. 151 yaaneHHbIX 3anuceii 3aHynsTCcst BCe Noss, KpOMe PensiMkauyoHHbIX. YAaneHHble
3anucy UCNosb3yHTCs NOBTOPHO Npu A06aBNEHWN HOBbIX MOTOKOB. TakuM 06pa3om, obLiee KONMYECTBO 3anvceli B Tabnuue paBHO Makcu-
MasilbHOMY YKC/Ty OAHOBPEMEHHO OTKPbITLIX NOTOKOB. ®UNLTPaLWs aHanorMyHa Taénuue streams_log.

Ta6n. 59. Nona Tabnuybl streams

Mone Tun OnucaHvne

repliD i8 CnyxebHoe nose nogcucTeMbl penmkawmm
replRev i8 Cnyxe6bHoe none noAcucTeMbl penkaumm
replAct i8 CnyxebHoe nosie noacucTeMbl penmkalmm
sess_id i4 MaeHTudhmkaTop TOprosoii ceccum

stream_id u8 YHWKa/IbHbI YNCOBOIN NAEHTUUKATOP NOTOKA
isin_id u4 YHVKa/TbHbIN YACOBOW UAEHTUUNKATOP NHCTPYMEHTa
client_code c7 Ko knneHTa, co3gasLuero notok

Ic_login c20 JlorvH kNeHTa, co3gasLuero NoTok

Ic_tag c64 Tar noTpebuTens NMKBUAHOCTU

amount u8 KonnuectBo eauHNL, MHCTPYMEHTa
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Mone Twvn OnucaHvne

dir ul Hanpaenexue onepauunn: 1 - nokynka, 2 - npogaxa, 3 - 06a HanpasfeHus.
duration_type u8 Mpoao/mKNTENBHOCTL NOTOKA

signs i8 dnarn onepauuu

speed_bump_type ul OrpaHuyeHnst Ha 4acToTy OGHOBEHUSI NPEL/IOKEHNIA NPOBaiAEpoB -

KBMAHOCTY. 3a/1aEeTCS KaK MUHMA/IbHOE BPEMSI KM3HU KOTMPOBKM NpoBalii-
[epa B CEKyHAax.

close_reason ul MpuymnHa 3akpbITUA NOTOKA JIMKBUAHOCTH

moment t Bpems nsmeHeHnsi COCTOAHMA NOTOKa JIMKBUAHOCTH

moment_ns u8 Bpemsa nsmeHeHns coctoaHnsa notoka nukengHoctu, UNIX-Bpems B HaHO-
cekyHAax

gdeal_id u8 MaeHTndomkatop kBasucgenkn B RFS. Mone 3anonHaeTcs npy 3akpbiTum
noToKa JIMKBUAHOCTH.

spectra_deal_id u8 MpeHTndomkatop caenkm B TC CnekTpa. [None 3anonHAeTcs npu 3akpbiTim
noToKa SIMKBUAHOCTH.

comment c20 KommeHTapwuii LC

comment_to_Ip c20 KommeHTapwuii LP

local_stamp t JlokasnbHOe Bpemsi Nosnib3oBartenst

MpumeyaHus:

« Tone signs npeacTaBnsieT co6oii 6UTOBYIO Macky:

0x1 ABTOMaTMyecKoe NoATBEPXKAEHVE KBa3Ucaenok nposarigepamu: 0 - MOXHO BbICTaBNSATh /106ble KOTUPOBKK; 1 - TONbKO KOTUPOBKM
C aBTOMOATBEPXAEHNEM.

0x2 TMpu3HaK 3aKpbITOro NoToKa.
« [Mone duration_type MOXeT cofepxaTb cneaytoLine 3Ha4yeHus:
0 He orpaHuyeH
1 30 cekyHa
2 60 cekyHpg
3 90 cekyHp
4 120 cekyHp,
« Mone speed_bump_type MOXeT cogepxarb cregyLme 3HaueHNs:
0 HeT orpaHuyeHuii
1 0,2 cekyHab!
2 0,5 cekyHf
3 1 cekyHaa
4 3 cekyHabl
 Mone close_reason MOXeT coAepxaTb ClefyloLme 3HauYeHns:
1 coBeplueHa caenka
2 cpernka He coBepLleHa no npuynHe otcyTcTBus cpeactey LC
no 3anpocy LC

3

4 no BpemeHu
5 3aKkpbITO agMVHNCTPATOPOM TOProB
6

OKOHYaHue TOpProBoli ceccumn

3.16.3. Ta6nuuya quotes_log: XXypHan usmeHeHU KOTUPOBOK

Tabnvua coaepXxuT N10r KOTUPOBOK. 3anucu Tabnuupl YUALTPYTCA: NnoTpebutens nnkemuaHoctn (LC) Buaut ceoun Kotuposku (TakeQuote)
N KOTVMpOBKM LP 13 cBOMX NOTOKOB, B KOTMpOBKax LP ckpbiTa MHhopmaums o nposaiigepe; nposavigep nvMksugHocTu (LP) BnauT ceon
KOTMPOBKU 13 BCEX NOTOKOB, B 3an1CcAX CKpbiTa MHChopMaLuusa o noTpebuTene.
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Ta6n. 60. Mona Ta6nuubl quotes_log

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nofcucTeMbl pennkaumm

replRev i8 CnyxebHoe nose nogcucTeMbl penmkawmm

replAct i8 Cnyxe6bHoe none noAcucTeMbl pennkaumm

sess_id i4 MaeHTndmkaTop TOprosoii ceccum

isin_id i4 YHWKasIbHbI YNCI0BOI MAEHTUIMKATOP MHCTPYMEHTa
isin_type i1 Tun NHCTPYMeHTa

stream_id u8 YHVKasIbHbIN YACI0BO NAEHTUGMNKATOP NOTOKa

quote_id u8 MaeHTndmKaTop KOTUPOBKM

amount u8 O6bem KOTUPOBKY B 10Tax

price i8 LleHa / CBon LeHa KOTUPOBKW, YMHOXEHHas Ha 10°

moment t Bpems nsmeHeHns COCTOSIHUSI KOTUPOBKMN

moment_ns u8 Bpema nsmeHeHnsa coctosaHnsA KoTupoBku, UNIX-Bpema B HaHOCEKYyHAax
dir ul Hanpaenexue onepauun: 1 - Nokynka, 2 - npogaxa, 3 - 06a HanpaseHus.
Ip_code c20 Kog LP

client_code c7 Kof, knneHTa, NocTaBMBLUETO KOTUPOBKY

client_code_lIc c7 Kog LC

login_from c20 JlorvH nonb3oBarens, NOCTaBMBLLETO KOTUPOBKY

comment c20 KommeHTapwuii LP/LC

ext_id u8 BHeLUHWiA Homep

duration_us u8 Bpems XW3HN KOTUPOBKY B MUKpPOCEKyHAaX. O - He orpaHnyeHo.
local_stamp t JlokanbHOe Bpemsi nonb3oBartens

gdeal_id u8 M aeHTudmkaTop KBasucaenkm

gdeal_price i8 LleHa 3ak/1l04EHHO KBa3ncAenku, yMHOXEHHas Ha 10°

status u8 dnarn onepauuu

action i1 [elicTBre c KOTVPOBKOIA

MpumeyaHus:

« [Mone status npegcraBnsieT co60i GUTOBYIO MacKy:

Ox1

0x2

0x1000

0x100000

0x200000

0x400000

0x8000000

0x1000000000

0x2000000000000

0x4000000000000
« TMone isin_type MOXeT cofepxaTtb crefytolime 3HaueHNst

0 Pbroyepc

1 OnuuoH

2 VHCTpyMeHT-CcBA3Ka

KoTnposBoyHas

Kotuposka yaaneHa no TimeOut

3anucb ABNAeTCA NocnegHel B TpaH3akuum

KoTupoBka yfaneHa B pesynsrare onepawum 'move’
KoTupoBka yaaneHa B pesysnsrate onepauun 'delete’
KoTuposka yaaneHa B pesynsrare onepauun ‘'mass cancel'
KoTuposka no cocTaBHOMY MHCTPYMEHTY

KoTupoBka yaaneHa B peaynstate NpuMEHeHNst LUTPaHbIX CaHKLWi

Mpu3Hak aBTOMaTU4eCKOro NOATBEPXAEHNA KOTUPOBKA

« [one action onvcbiBaeT ,D,BVICTBVIE, npounsowlejilee c KOTVIpOBKO[/‘IS

0 KoTuposka yganeHa
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1 KotupoBska gobaBneHa

2 KoTupoBKa CBefieHa B KBa3UCAEe/Ky

3.16.4. Ta6nuuya quotes: AKTUBHbIE KOTUPOBKMU

Tabnuua cogepXuT akTUBHbIE KOTUPOBKU MO KXJOMY MOTOKY JIMKBUAHOCTU. AKTUBHAS KOTMPOBKA - 3TO KOTUPOBKA C JTyyLLEi LieHoi (TOIM-1).
B cnyyae paBHOI LieHbI, aKTUBHOV CTAHOBWUTCSI KOTMPOBKA C aBTONOATBEPXAEHMEM. [p1 paBeHCTBE M N0 3TOMY NPU3HAKY, aKTUBHOI CTa-

HOBUTCA KOTUPOBKa C HaMMEHbLUVM BpeMEHEM perncTpaunn.

Mo ogHOMY MOTOKY BblAaeTCca MakCMMyM fBe 3anuncu - NydLlme KOTUPOBKY MO KaxKA0oMY HarnpasieHuto. 3anucu TaﬁJ'IVILI,bI BUAHbI TO/BLKO NO-
Tpe6VITe}'IF|M NMKBNOHOCTN (LC), 1 TOJIbKO 13 CBOMX MOTOKOB. PeXum 06HOBNEHNS 3anviceii B Ta6m/|u,e aHas10rnyeH streams: A1 yaa1eHHbIX
NOTOKOB 3aHYNAKTCA BCE NOMA 3anucei, KpomMe penimkauMoHHbIX none. YpaneHHble 3anncu NCnosb3yrTcsa NOBTOPHO Npu p,06aBneva|

HOBbIX NMOTOKOB.

Ta6n. 61. Mona Ta6bnuubl quotes

Mone Tun Onucaxune

repliD i8 CnyxebHoe none nogcMcTeMbl pennkaumm

replRev i8 CnyxebHoe nosne nogcucTeMbl pensmkawmm

replAct i8 Cnyxe6bHoe none noAcucTeMbl penkaumm

sess_id i4 MaeHTndmkaTop TOproBoii ceccum

isin_id i4 YHVKa/TbHbIN YACOBOW UAEHTUMNKATOP NHCTPYMEHTA
isin_type i1 Tun NHCTPYMeHTa

stream_id u8 YHVKa/IbHbIA YACI0BOW NAEHTUGMNKATOP NOTOKa

quote_id u8 MaeHTndmKaTop KOTUPOBKM

amount ug8 O6bem KOTUPOBKM B 10Tax

price i8 LleHa / CBon LeHa KOTUPOBKW, YMHOXEHHas Ha 10°

moment t Bpems nsmeHeHns COCTOSIHUSI KOTUPOBKM

moment_ns u8 Bpema nsmeHeHnsa coctosaHus KoTuposku, UNIX-Bpemsa B HaHOCEKyHAax
dir ul Hanpaenexue onepaumn: 1 - Nokynka, 2 - npogaxa, 3 - 06a HanpaseHus.
Ip_code c20 Kog LP

client_code c7 Kof knneHTa, NocTaBMBLUETO KOTUPOBKY

client_code_Ic c7 Kog LC

login_from c20 JlorvH nonb3oBarens, NOCTaBMBLLETO KOTUPOBKY

comment c20 KommeHTapwuii LP/LC

ext_id u8 BHeLUHWiA Homep

duration_us u8 Bpems X13HWN KOTUPOBKM B MMKPOCEKyHAAX. O - He orpaHnyeHo.
local_stamp t JlokanbHOe Bpemsi Nonb3oBartens

gdeal_id u8 M aeHTndmkaTop KBasucaenkm

gdeal_price i8 LleHa 3ak/1l04eHHO KBa3nCAenku, yMHOXEHHas Ha 10°

status u8 dnarn onepauuu

action i1 [Jencteme ¢ KOTMPOBKO

MpumeyaHus:

« [one status npeacraBnsieT coboii GUTOBYO Macky:

0ox1

0x2
0x1000
0x100000
0x200000
0x400000
0x8000000

0x1000000000

KoTupoBouHas

BcTtpeuHasn

3anuce ABnseTca FIOCﬂe,CI,He[/‘I B TpaH3aKunm

KoTupoBska ygasieHa B pesynbsrare onepaumy ‘'move’

KoTupoBka yaaneHa B pesysnsrate onepauun 'delete’

KoTupoBka yaaneHa B pesysbrate onepauum ‘mass cancel'

KoTvpoBKa No cOCTaBHOMY MHCTPYMEHTY

KoTupoBka yaaneHa B pesy/ibrate NpuMeHeH s WTpagoHbIX CaHKLMiA
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0x2000000000000 Kotuposka yaaneHa no TimeOut
0x4000000000000  [Mpu3Hak aBTOMATUYECKOTO NOATBEPXKAEHNA KOTUPOBKM
 [one isin_type MOXeT cofepxaTtb cneaytoLiyie 3Ha4eHus

0 dbroyepc

1 OnuuoH

2 VIHCTpyMeHT-CBA3Ka

« [Mone action onvcbiBaeT p,eVICTBVIe, npounsowlesilee c KOTI/IpOBKOI7IZ

0 KoTuposka yganeHa

1 KoTtuposka gobasneHa

2 KoTnpoBKa cBefieHa B KBasnucaesnky

Ta6n. 62. Monsa Ta6nuubl user_qdeal

3.16.5. Ta6nuuya user_qdeal: XXypHan kBa3ucgenok nosb3oBarens

Mone Tun OnucaHve

repllD i8 Cnyxe6Hoe none nofAcucTemMbl pennkaumm

replRev i8 CnyxebHoe none nogcucTemMbl penkaumm

replAct i8 CnyxebHoe none nogcucTeMbl penkaumm

sess_id i4 MaeHTudmkaTop TOprosoii ceccum

stream_id u8 YHWKa/IbHbI YNCTOBOI NAEHTUUKATOP NOTOKA
isin_id i4 YHVKaJTbHbIN YACTOBOW UAEHTUMUNKATOP NHCTPYMEHTa
gdeal_id u8 MaeHTndomkaTop KBasucaenku

amount u8 O6beM, KOIMYECTBO eAMHUL, MHCTPYMEHTA B KBasucaenke
quote_id_buy u8 M aeHTudmkaTop KOTUPOBKM MoKynaTens

quote_id_sell u8 MaeHTndmkaTop KOTUPOBKM NpoAasLa

price i8 LleHa 3ak/104eHHON KBa3nCAENKM, YMHOXEHHast Ha 10°
moment t Bpems 3aknioueHuns kBasvcaenku

moment_ns u8 Bpemsa 3akntoveHus ksasucaenku, UNIX-Bpems B HaHOCeKyHaax
status_buy u8 BuToBas macka npv3HakoB Nokynaresns

status_sell u8 BrToBas macka npvM3HakoBs npogasLia

ext_id_buy u8 BHELLUHWIA HOMEep 13 KOTMPOBKM NoKynaTens

ext_id_sell u8 BHeLUHWIA HOMep U3 KOTMPOBKY NpofaBLa

code_buy c7 Kog, knueHTa nokynartens

code_sell c7 Kog, knneHTa npogasua

code_rts_buy c7 Kog PTC dhmpmbl nokynarens

code_rts_sell c7 Kog PTC dhmpmbl npogasua

active_side ul AKTVBHas cTopoHa

login_buy c20 JlorvH nonb3osatens nokynarens

login_sell c20 JNornH nonb3oBatens npogasLa

comment_buy c20 KoMMmeHTapuii n3 KoTYpOBKM NoKynaTens
comment_sell c20 KommeHTapwuii ©3 KOTMPOBKM NpogasLia

isin_type i1 Tun MHCTpYMeHTa

MpumeyaHus:

« [Mons status_buy u status_sell npeactaBnstoT co6oii GUTOBYO Macky:

0x1 KotuposouHas
0x2 BcTpeuHasn
0x1000 3anuchb SBNSEeTCA nocneaHel B TpaH3akLumm
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0x8000000 KoTrpoBKa No cOCTaBHOMY MHCTPYMEHTY
0x20000000000 Mpr3HaK akTUBHOW CTOPOHbI B CAesKe
0x40000000000 Mpu3HaK NacCMBHOM CTOPOHbI B CAENKE
0x4000000000000

lMpu3Hak aBTOMaTUYECKOro NOATBEPXAEHNA KOTUPOBKN

« B none active_side yka3biBaeTcs, KTO SIBMISSETCA aKTUBHO CTOPOHO KBa3ucaesnku (KoHTpareHTom). OT naccMBHOI CTOPOHbI TpebyeTcs

NOATBEPXKAEHUE KBA3UCAESKM.
1 Tlokynaresb.
2 Tlpopased.

« [Mone isin_type MOXeT cogepxarb creaytowme 3HaueHns
0 Pbioyepc
1 OnuuoH

2 WHCTpymMeHT-CcBA3Ka

3.16.6. Ta6nuuya user_qdeal_state: CocTosiHMe KBasucgesok nosb3osarens

Tab6n. 63. Mona tabnuubl user_qdeal_state

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTeMbl penkaumm
replRev i8 CnyxebHoe none nogcMcTeMbl penkaumm
replAct i8 CnyxebHoe nosne nogcucTeMbl penmkalmm
sess_id i4 MpaeHTndomkaTop Toprosoii ceccun RFS

isin_id i4 YHVKaJTbHbIA YACTOBOW UAEHTUMNKATOP NHCTPYMEHTa
stream_id u8 YHVKa/TbHbIN YACOBOW NAEHTUMNKATOP NOTOKa
gdeal_id u8 MaeHTudmkaTop KBasucaenkm

quote_id u8 M aeHTudmKaTop KOTUPOBKU

id_ord u8 MpaeHTndomkaTop 3asBku

state i4 CocTosiHUe KBa3VCAENKN

error_code i4 Ko owmnbkm us RFS

spectra_error_code i4 Kog, owmn6ku n3 TKC Cnektpa

dir ul HanpasneHvie onepauun: 1 - NoKynka, 2 - npogaxa.
client_code c7 Kog, knneHTa

MpumeyaHus:

* [lone state MOXeT NpUHUMATL Crefytolwme 3HaveHns:
0 Ksasucpenka obpabatbiBaeTcs.
1 Oxupaercsa NOATBEPXAEHNE OT NACCUBHON CTOPOHBI.
2 TMopTBepxAeHne OT NacCBHON CTOPOHbI MOJTYYEHO.
3 Cpernka He 3ak/o4eHa rno npuymHe oLwmnoKu.
4 Cpenka 3aknioyeHa.
« [lone error_code MOXET NPUHNMATL Criefylowme 3HavYeHns:

1 Keasucgenka He noareepxaeHa.

2 Owwnbka Npy fo6aBNeHN 3asBKA A/151 aKTUBHO CTOPOHbI.

3 Owwnbka Npu Jo6aBneHNN 3asiBKU /151 NACCUBHON CTOPOHbI.

4 3asBKa He HaiigeHa B cucteme CnekTpa.

5 TaiimayT caenku B cucteme CnekTpa.
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6 Cuctema Cnekrpa He JOCTynHa.

« Kogbl oIM60K, TpaHCIMpyeMble B None spectra_error_code, MOXHO NOCMOTPETb B IokyMeHTe p2gate_ru.pdf [http:/ftp.moex.com/pub/

ClientsAPI/Spectra/Docs/].

3.16.7. Ta6nuuya user_deal: )XypHan caenok nonb3oBartens

Ta6n. 64. NMNonsa tTa6nuubl user_deal

Mone Tun OnucaHune

repllD i8 CnyxebHoe nosne nogcucTeMbl penmkalmm
replRev i8 Cnyxe6bHoe none noAcucTembl penkaumm
replAct i8 CnyxebHoe none nogcucTembl penkaumm
sess_id i4 MaeHTndmkaTop TOproBoi ceccum
stream_id u8 YHWKasIbHbI YNCTOBON MAEHTUUKATOP NOTOKA
isin_id i4 YHVKasbHbIN YACIOBOW UAEHTUMNKATOP NHCTPYMEHTA
id_deal u8 MpaeHTndmkaTop caenku

gdeal_id u8 MaeHTndomkaTop Ksasucaenku

amount u8 O61beM, KOIMHYECTBO eAVNHUL, UHCTPYMEHTa
id_ord_buy u8 MaeHTudmkaTop 3asBkM nokynarens
id_ord_sell u8 MaeHTndmkaTop 3asBkv Npofasua
quote_id_buy u8 M aeHTndmkaTop KOTMPOBKM MOKynaTens
quote_id_sell u8 M aeHTudmkKaTop KOTMPOBKM NpofasLa
price i8 LleHa

moment t Bpewms 3akniouenns caenku

moment_ns u8 Bpems 3aknoueHns caenkun, HaHoCeKyHAbI
status_buy u8 BuToBas Macka npv3HakoB Mokynarens
status_sell u8 ButoBas Macka npu3HakoB nNpojasLa
ext_id_buy u8 BHeLUHWiA HOMep 13 3as1BKM Nokynatens
ext_id_sell u8 BHeLwuHWin Homep 13 3aaBkn NpogasLa
code_buy c7 Kog nokynarens

code_sell c7 Ko npopgasua

comment_buy c20 KommeHTapwii 13 3asBku nokynarens
comment_sell c20 KommeHTapwuii 13 3asiBku npogasLa
fee_buy i8 C6op no caenke nokynarens

fee_sell i8 C6op no caenke npogasua

login_buy c20 JorvH nonb3oBatens nokynarens

login_sell c20 JlorvH nonb3oBarens npogasLa
code_rts_buy c7 Kog PTC dhmpMbl nokynarens

code_rts_sell c7 Kog PTC dhmpmbl npogasua

opt_type i1 Tvin onunoHa

MpumeyaHus:

« MMons status_buy u status_sell npeactasnsioT co6oii GUTOBYHO Macky:

0x1 KotuposouHas

0x2 BcTpeyHas

0x1000 3anuvchb ABnseTcs nocneaHel B TpaH3akLumm
0x8000000 KoTupoBka Mo COCTaBHOMY UHCTPYMEHTY

* B none opt_type mMOryT ykasbiBaTbCs CriefytoLlme 3Ha4eHns:

1 PUT

2 CALL.
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3.16.8. Ta6nuua user_multileg_deal: XXypHan cgenok nonb3oBartenisi Mo CBA3Kam

Tab6n. 65. Mona ta6nuubl user_multileg_deal

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nofcucTeMbl pennkaumm

replRev i8 CnyxebHoe nose nogcucTeMbl penmkalmm

replAct i8 Cnyxe6bHoe none noAcucTemMbl penkaumm

sess_id i4 MaeHTndmkaTop TOproBoii ceccum

stream_id u8 YHUWKasIbHbI YNCTOBOI MAEHTUUKATOP NOTOKA

isin_id i4 M aeHTudrKaTop MHCTPYMEHTa-CBA3KM

isin_id_rd i4 MaeHTndmKaTop MHCTPYMEHTa NepBoii HOrn

isin_id_rb i4 MaeHTndmkaTop MHCTPYMEHTa BTOPOI HOMW

duration_days i4 PasHuLa B kaneHAapHbIX AHAX MEXAY AaTaMn UCMOTHEHNS ABYX dibloyep-
coB

id_deal u8 M aeHTudmkaTop caenkm

id_deal_rd u8 MaeHTudomkaTop cenkv no nepeoii Hore

id_deal_rb u8 MpaeHTndmkaTop caenkv no BTOPO Hore

id_ord_buy ug8 MaeHTudmkaTop 3asBkM NoKynatens

id_ord_sell u8 M aeHTudmkaTop 3asBkM npojasLa

quote_id_buy u8 M aeHTudmkaTop KOTUPOBKM MokynaTens

quote_id_sell u8 MaeHTudmkaTop KOTUPOBKM NpoAasLa

amount u8 O6beM, KOIMYECTBO €AUHULL MHCTPYMEHTa

price i8 LleHa nepBoii YacTy NapHoOii CBA3KN

rate_price i8 CTaBka caenku

swap_price i8 CBon-LeHa caenkm

moment t Bpems 3aknoueHns caesnku

moment_ns u8 Bpems 3aknioueHns caenku, HaHOCEeKYH/bI

status_buy u8 BuToBas macka npv3HakoB Mokynarens

status_sell u8 BuToBas macka npu3Hakos npogasLia

ext_id_buy ug8 BHELUHMIA HOMep 13 3asiBKM NOKynaTens

ext_id_sell u8 BHeLLUHWIA HOMep 13 3as1BKM NpoaasLia

code_buy c7 Kog nokynarens

code_sell c7 Kop npogasua

comment_buy c20 KomMmeHTapwii 13 3asBku nokynaresns

comment_sell c20 KomMmeHTapwuii 13 3asiBk1 npofasLa

login_buy c20 NorvH nonb3oBatens nokynatens

login_sell c20 JlorvH nonb3oBartens npogasLa

code_rts_buy c7 Kog, PTC dompmbl nokynartens

code_rts_sell c7 Kog PTC chnpmbl npogasua

MpumeyaHus:

¢ [long status_|

0x1
0x2
0x1000

0x8000000

buy u status_sell npeactaBnstoT co6oii 6UTOBYH Macky:
KoTuposouHasn
BcTpeuHasn
3anuck ABnAeTcA NocnegHeli B TpaH3akuum

KOTMpoBKa Mo cOCTaBHOMY WHCTPYMEHTY

3.16.9. Ta6nuuya heartbeat: Cnyxe6Has Taénuua cepBepHbIX HacoB

[aHHas Tabnuua HanonHsAeTcs SAPOM TOProBOlM CUCTEMbI C ONpeAeeHHON NepruoaNYHOCTLI0 U MOXET 6biTb MCMOMb30BaHa ANs 3ajad
CUHXPOHU3auMKn (HanpumMep, 415 NPOBEPKN NMPUXOAA BCEX CAEMNOK 3a ONpeAeneHHbI MOMEHT BpeMeHw). Tabnuua ucnosb3yeTcs B pexwme
[o6aBneHns 3anvceid; ouncTka Tabnumubl NPOMCXOANT B HOYHOE BPEMS.
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Ta6n. 66. Mona ta6nuybl heartbeat

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nofAcucTeMbl pennkaumm
replRev i8 CnyxebHoe nose nogcucTeMbl penmkalmm
replAct i8 Cnyxe6bHoe none nogcucTembl penkaumm
server_time t [Jara v Bpems cepsepa

3.16.10. Ta6nuuya sys_events: Tabnuuya coobITUA

Ta6n. 67. Mona Tabnuubl sys_events

Mone Tun OnucaHune

repliD i8 CnyxebHoe nosne nofAcucTeMbl pennkaumm
replRev i8 CnyxebHoe nosne nogcucTeMbl penmkalmm
replAct i8 CnyxebHoe none nogcucTembl penkaumm
event_id i8 YHUKa/bHbI naeHTndunkaTop cobbiTus
sess_id i4 Homep ceccun

event_type i4 Tun cobbITuA

message c64 OnuvcaHue cobbITus

Mpumeyanus:

¢ B0o3MOXHble TUMbl COOLITUIA

event_type=1
message = "session_data_ready"

3aKoHYeHa 3arpy3ka AaHHbIX U3 K/IMPUHTOBOl CUCTEMbI B TOPIOBYIO Nepes, Ha4asioM HOBOVi TOProBoii ceccum

event_type = 2
message = "intraday_clearing_finished"
Bce pacueTHble npoueaypbl B MPOMK/IMPUHIE 3aKOHYEHbI

event_type = 4
message = "intraday_clearing_started"
Havano npomkvpuHra

event_type =5
message = "clearing_started"
Hayasio 0CHOBHOrO KNupuHra

event_type = 6
message = "extension_of _limits_finished"
PaszgBukka TMMUTOB 3aKOHYeHa

event_type =8
message = "broker_recalc_finished"
[eHexHble cpeAcTBa nocsie NPOMK/MPYHIa NepecUnTaHbl

event_type =10000
message = "rfs_session_inited"
RFS-ceccus Ha3HayeHa

event_type =10001
message = "rfs_session_started"
RFS-ceccusa nget

event_type =10002
message = "rfs_session_suspended"

MprocTaHoBka Topros B RFS (B cnyyae KpUTUYeckol BHYTPeHHel ownbkm RFS)
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4. OnucaHvue KomMaHpg,

4.1. AddQuote - lo6aBfieHMe NUHAUKATUBHOW KOTUPOBKMU

Tun coobuenuns: 301

Tvn OTBETHOrO coo6LeHns: 201

Ta6n. 68. Bxogswme napameTpbl

Nmsa napameTpa Tun 3HaueHue no | OnucaHue
yMonuaHuio
broker_code c4 Kopg, 6pokepa
isin_id i4 Kop, nHCTpymeHTa
type ul Bupg, 3asa8ku
auto_confirm ul 0 MpusHaK aBTOMaTU4ECKOro NOATBEPXKAEHUSA KBA3WCAENOK
dont_check_money ul 0 Mpu3sHaK pacyeTa PUCKOB MO KIMEHTCKOMY pasfeny no AaHHOM

KoTupoBke. [1n15 BbICTaBMeHNA AaHHOTO cbnara NOrNH O0JKEeH
MMEeTb COOTBETCTBYHOLLME NpaBa.

client_code c3 Kog, knneHTa

amount_sell us KonnuectBo eayHNL, MHCTPYMEHTa KOTUPOBKY Ha NPOAAXy

price_sell i8 Llena / CBon LieHa KOTMPOBKM Ha NPOAaXy, YMHOXEHHas Ha 10°
(MOXET NpUHNMaTL OTpULaTENbHOE 3HAaYEHNe)

ext_id_sell u8 0 BHeLLHWIA HOMep KOTMPOBKU Ha NpoJaxy

amount_buy us KonnuecTtso eAnHWL, MHCTPYMEHTA KOTUPOBKM Ha MOKYMKY

price_buy i8 LleHa / CBon ueHa KOTUPOBKM Ha NOKYMKY, YMHOXEHHas Ha 10°
(MOXET NpUHMMaTL OTpULATENbHOE 3HAaYEHNE)

ext_id_buy u8 0 BHeLLUHWIA HOMEep KOTMPOBKW Ha MOKYMKY

comment_buy c20 Mone koMmeHTapus. MOXeT MCnosib30BaTbCs N0 CO6CTBEHHO-

MY YCMOTPEHUI0 pa3paboTumKoB LL03a.

comment_sell c20 Mone kommeHTapus. MoXeT Ucnosb3oBaTbCs N0 CO6CTBEHHO-
MY YCMOTPEHUIO pa3paboTUMKOB LLI03A.

local_stamp t Bpewms

Ta6n. 69. PesynbraT BbINO/IHEHUS

Nma napameTtpa Tun 3HauyeHue no | OnucaHune
YMOYaHUIo
reply_code ud Kog Bo3Bpara
message c255 TekcT coobLeHus
reply_code_dir ul KoTupoBka, Bbi3BaBLUas OLLNOKY:

* "0" — He onpegeneHo (reply_code=0).
e "1" — KOoTMpoBKa Ha MoKynKy.
e "2" — KOTMpOBKa Ha npoaasky.

» "3"— O6e KOTUPOBKY.

quote_id_sell u8 M aeHTndmKaTop KOTUPOBKM Ha NPOAaxXy

quote_id_buy u8 M aeHTMdmKaTop KOTUPOBKM Ha MOKYMKY

Koppl BO3BpaTa KoMaHab!:

0 ycnex BbINONHEHUS onepaunn
[pyroe 3HayeHune owmbKa
MpumevaHus:

* [lone type MOXET NpvHMMaTh cneayowme 3HayeHus:

1 KOTMpOBOYHASA 3aABKa (OCTaéTCFI B o4epeaun nocsie 4HaCTuyHoro CBe,EI,eHVIFI)
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2 BCTpeyHas 3asBKa (CHMMaeTcs nocsie NpoBeAeHUs ayKLyoHa)
* TMone auto_confirm MOXeT NPUHUMATL CrieAytoLime 3HaYEHNS:
0 He NOATBEPXAATb aBTOMATUYECKM
1 noaTBEpXaaTb aBTOMATUUYECKM
» Mone dont_check_money MOXeT NpUHMMAaTL CrieaytoLime 3HaUYeHs:
0 npoBepsThL 06ecrieyeHne Ha YpPoBHE KIIMEHTCKOTO pasgena
1 He npoBepsiTb 06ecneyeHne Ha ypoBHE KIIMEHTCKOTo pasaena

* YTto6bl NpaBunbLHO Nepeaartsb LeHy B nonsx price_sell n price_buy, He06Xo0AMMO 3HAYEHUE LeHbl YMHOXaTb Ha 105,

4.2. DelQuote - YaaneHue UHANKATUBHOW KOTUPOBKMU

Tun coobLeHns: 302

Tvn oTBETHOro coobLeHus: 202

Ta6n. 70. Bxogswue napameTpbl

Nmsa napameTtpa Tvn 3HauyeHne no | Onucaxuvne
YMO4aHUio
broker_code c4 Ko 6pokepa
quote_id u8 M aeHTudmKaTop KOTUPOBKM B cUCTEME
local_stamp t Bpems

Ta6n. 71. PesynsraT BbINOMHEHUs

Nma napameTtpa Tun 3HaueHue no |OnucaHune
yMO4aHuio
code ud Kop Bo3BpaTa
message c255 TekcT coobLieHus
amount us KonnuectBo eayHuL, MHCTPYMEHTa B yAaIEHHOI KOTUPOBKe

Kofbl BO3BpaTa KOMaHgpl:
0 yCneXx BbINOSIHEHUS onepaLym
[Opyroe 3HaueHue oLmnbka

4.3. DelUserQuotes - YganeHue KOTUPOBOK MO TUny

Tun coobueHus: 303

Tvn oTBETHOrO coobLeHns: 203

Ta6n. 72. Bxogswme napameTpbl

Nmsa napameTtpa Tvn 3HaueHune no | Onucaxuvne
yMo4YaHuio

broker_code c4 Kopa 6pokepa

code c3 Kof knneHTckoro cyeta

code_vcb c25 Kog, koHTpakTa

buy_sell ul BbI60p TMnNa KOTPOBOK B 3aBNCMMOCTU OT Hanpas/ieHns

ext_id u8 0 BHeLUHWiA Homep

isin_id i4 0 Kof HCTpymeHTa

local_stamp t Bpems

Ta6n. 73. Pe3ynbTat BbINO/IHEHUSA

Nmsa napameTpa Tun 3HaueHune no |OnucaHue
ymMonuaHuio

code usd Kog Bo3Bparta
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Nms napameTtpa Tvn 3HauyeHne no | Onucauvne
YMOYaHUIO
message c255 TekcT coobLeHus
num_quotes ud KonnyecTtBo yaasiEHHbIX KOTUPOBOK
Kogpl BO3Bparta KomaHAp!:
0 ycnex BbINO/IHEHNA onepauun

[Jpyroe 3HaueHne oLmbKa

MpumeyaHus:

* MapameTp buy_sell MOXET NPUHNMATb Crefytowmne 3HaueHns:

1 KOTMpOBKM Ha MOKYNKYy
2 KOTMpOBKM Ha npojaxy

3 Bce koTMpoBku

+ Ecnv napameTp code He 334aH U ero 3HaueHme paBHoO ‘%%%’, To NPOU3BOANTCS yAaIeHNEe KOTUPOBOK A/1st BCEX KTMEHTCKUX CUETOB.

« Ecnn napametp code_vch He 3afaH 1 ero 3HadeHne paBHoO ‘%’, TO MPON3BOAUTCS YAa/IeHNE KOTUPOBOK A/151 BCEX KOHTPAKTOB.

« B cnyvae 3asaHvs Ansa napameTpa ext_id 3HaueHWsi, OTIMYHOTo OT O, NPOU3BOANTCS YAANIEHUS BCEX KOTUPOBOK C COOTBETCTBYIOLLMM
ext_id; 3HaueHus Apyrux napamMeTpoB Npy 3TOM UTHOPUPYIOTCS; MPK 3TOM WX 3HAYEHUST LO/MKHBI HAXOAMUTCS B ONYCTYMOM AManasoHe.

4.4. MoveQuote - lNepemelleHe KOTUPOBOK

Tun coobueHus: 304

Tun OTBETHOrO CO06LLeHus: 204

Ta6n. 74. Bxogswue napameTpbl

Nmsa napameTtpa Tun 3HaueHune no | Onucaxue
yMO4aHuio

broker_code c4 Kopa 6pokepa

quote_id_sell u8 Homep ynansemoii KOTUPOBKU Ha Npofaxy

amount_sell us 0 HoBoe KoNM4ecTBO eAVHWL, UHCTPYMEHTa A5 KOTUPOBKW Ha
npoAaxy

price_sell i8 0 HoBas LeHa/cBoN LeHa A/1s1 KOTUPOBKM Ha MPOAAXKY, YMHOXEH-
Hasa Ha 10

ext_id_sell u8 HoBbIli BHELIHUIF HOMEp AN KOTUPOBKY Ha NPOAAXyY

quote_id_buy u8 Homep yaansemoi KOTMPOBKU Ha NMOKYMKY

amount_buy us HoBoe KoNM4ecTBO eAVHWL, UHCTPYMEHTa A5 KOTUPOBKW Ha
MOKYMKY

price_buy i8 0 HoBas ueHa/cBoN LeHa A1 KOTUPOBKM Ha MOKYMKY, YMHOXEH-
Hast Ha 10°

ext_id_buy u8 0 HoBbIii BHELIHUI HOMEp A7 KOTUPOBKY Ha NOKYMNKY

local_stamp t Bpewms

regime ul Pexu1m paboTbl kKOMaHb!

Ta6n. 75. Pe3ynbTart BbINO/IHEHUSA

Mmsa napameTtpa Tvn 3HaueHune no | OnucaxHve

YMOMYaHUIO

reply_code usd Kop Bo3sBparta

message c255 TekcT coobLeHus

reply_code_dir ul KoTnpoBka, Bbi3BaBLLAsA OLLIMOKY:

» "0" - He onpegeneHo (reply_code=0).

e "1" — KOTMpOBKa Ha MOKYynKy.

e "2" — KoTMpoBKa Ha npogaxy.
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Nms napameTtpa Tvn 3HauyeHne no | Onucauvne

YMO/THaHUIO

e "3" — 0O6e KOTUPOBKMU.

quote_id_sell u8 MaeHTndmKaTop KOTUPOBKM Ha NPOAaXy
quote_id_buy u8 MaeHTudmKaTop KOTUPOBKU Ha NOKYMKY
Kogpl BO3BpaTa KoMaHzpbl:
0 ycnex BbINO/IHEHNSA onepaLun
[pyroe 3HaueHune olmbka
MpumevaHus:

» [MapameTp regime onpenensieT pexwm paboTbl KOMaHbl U MOXET NPUHMMATb CefytoLime 3HaYeHNs:

0 He MeHsTb 06BLEMbI KOTMPOBOK. OcTaeTcs TeKyLLUil (hakTUiecknii 06bEM KOTUPOBOK B cucTeMe. MpucnaHHbIe KoMYecTsa UrHopu-

pytoTesi.

1 WV3meHWUTb 06BbEMBI KOTMPOBOK. EC/1 KOTUPOBKM HaVIAEHbI, BMECTO HUX BbICTaBNAKTCA KOTUPOBKN C NPpUCIaHHbIMU Ll,eHOl7I 1 06bEMOM.

2 CHATb cTapble KOTMPOBKU. Ecn 06beM XOTS Gbl OHON M3 KOTMPOBOK HE COBMajaeT C NpUCNaHHbIM, YAAISTCS 06e KOTUPOBKK.

MHaue - BbINnosiHAeTcA casur.

3 YcTaHOBWTb 06BEMbI KOTMPOBOK PaBHLIMU MPUC/IAHHBIM 3@ BbLIYETOM CBEAEHHOM YacTu KOTMPOBKY (He MeHbLue 0). Ec npuciaHHbIi
06beM MeHblUe CBeIEHHOI YacTu KOTUPOBKY, YAANsoTcs 06e KOTUPOBKU.

* YpaneHHaa KOTUPOBKa He NepeBbICTaBNAETCA; BblAAETCA COOﬁLLI,eHVIe 06 owwmnbke.

» Ecnu npu cagure napbl KOTUPOBOK OfiHA U3 HUX He HaifeHa, AeiCcTBUA CO BTOPOW KOTMPOBKONM Takke He Npov3BOAATCS C Bblaauel

€006LLEeHNs 06 oLnbke.

e Ecnun aBe KOTMPOBKM MPOTMBOMO/IOXHOTO Hanpas/ieHNs CABUraloTCA Takum o6pa30M, 4YTO LEeHbl KOTUPOBOK NepeceKkakTCcA, napamMeTpbl
CUMTaKOTCA HEKOPPEKTHbIMK, CABUT HE BbINO/THAETCA, BblAaeTCA COO6LLI|eHVIe 06 owwmnbke.

* Ecnu npwu cagure napbl KOTUPOBOK OA4HA U3 HUX HATKHY/1aCb Ha KpOCC-CAENKY (CBe,D,eHVIe C KOTI/IpOBK0l7I ot Toro xe VIHH, nn6o knneHTcKoro
perm:Tpa), COBUT HE BbINO/IHAETCA Mo obeum KOTUPOBKaMm.

* YTt0o6bI NpaBuNbLHO Nepedatsb LeHy B nonsx price_sell n price_buy, He06Xo04MMO 3HAYEHWE LiEHbl YMHOXATb Ha 10°.

4.5. ConfirmQDeal - MogTBepxaeHne kBasucgenku B IQS

Tun coobueHus: 305

Tvin OTBETHOrO coo6LeHus: 205

Ta6n. 76. Bxogswue napaveTpbl

Nms napamertpa Tvn 3HauyeHne no | Onucaxuvne
YMO/TYaHUIO

deal_id u8 MpaeHTudmkaTop KBasucaenku B cucteme

local_stamp t Bpewms

Ta6n. 77. PesynsraT BbINOMHEHUsA

Nmsa napameTtpa Tun 3HaueHune no | Onucaxue
YMOMYaHUIO

code ud Kop Bo3BpaTa

message c255 TekcT coobLieHus

Kogpl BO3BpaTa KoMaHzbl:

0 ycnex BbINO/IHEHWA onepauumn

[Opyroe 3HaueHue oLnbKa

4.6. RfsCreateStream - Co3gaHue noToka IMKBUAHOCTU

Tun coobLyenuns: 400
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Tun OoTBETHOro coo6LLeHus: 250

Ta6n. 78. Bxogswme napameTpbl

Mmsa napameTtpa Tvn 3HaueHune no | OnucaxHve
YMOMYaHUIO

broker_code c4 Kog, 6pokepa

client_code c3 Koga knneHTa

isin_id ud Kopg, nHcTpymeHTa

amount us KonnuectBo eAuHNL, IHCTPYMEHTa

dir ul Hanpaenexue onepauumn: 1 - nokynka, 2 - npogaxa, 3 - oba
Hanpas/eHus.

duration_type ul MpoAo/MKNTENBHOCTL NOTOKA

auto_confirm ul Mpu3Hak: B NOTOKE TO/bKO KOTMPOBKK ¢ "auto_confirm"

speed_bump_type ul OrpaHv4eHns Ha 4acToTy OGHOBMIEHUS KOTMPOBOK NpoBavige-
pamu NNKBUAHOCTU. 3a4aeTcs Kak MAHUMabHOE BPEMS XU3-
HW KOTUPOBKYM NpoBaiifepa B cekyHaax (BblGnpaeTca 13 cnucka
npeaonpeaeneHHbIX 3Ha4YeHuiA).

comment_to_lIp c20 KommeHTapwuii ansa LP

comment c20 KommeHTapwuii LC

ext_id u8 BHeLuHWin Homep noToka

local_stamp t Bpewms nons3oBarens

Ta6n. 79. PesynbraT BbINOMHEHUSA

Nma napameTtpa Tun 3HaueHue no |OnucaHune

yMOYaHUio

reply_code i4 Kog Bo3Bpara

message c255 TekcT coobLeHus

stream_id u8 M aeHTudrkaTop NoToka NKBUAHOCTN

Koabl BO3BpaTa KoMaHabl:

0 ycnex BbINOMIHEHNA onepaLun

[pyroe 3HayeHne owmbka
MpumeyaHus:
* Mone duration_type MOXeT NPUHUMATb CreaytoLme 3HaYeHNs:
0 He orpaHuyeH
1 30 cekyHa
2 60 cekyHp
3 90 cekyHp
4 120 cekyHp,

 Mone auto_confirm MOXeT NPUHUMATb C/eaytoLMe 3HaYeHUs:

0 B NOTOKe paspeLleHbl Ntobble KOTUPOBKU

1 B MNOTOKe paspeLleHbl TONbKO KOTUPOBKK ¢ “auto_confirm" (6e3 Last Look)

* Mone speed_bump_type MOXET NpuMHMMaTh CNeayoLme 3Ha4YeHns:

0 HeT orpaHuyeHuii
1 0,2 cekyHabl

2 0,5 cekyHf

3 1 cekyHpa

4 3 cekyHAb!
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4.7. RfsDeleteStream - 3aKkpbiTe NOTOKa JIMKBUAHOCTHU

Tun coobLeHns: 401

Tvn oTBETHOrO co06LLeHns: 251

Ta6n. 80. Bxogswme napameTpbl

Mmsa napameTtpa Tvn 3HaueHue no | OnucaxHve
YMOMYaHUIO

broker_code c4 Kog, 6pokepa

stream_id u8 MaeHTndomkaTop noToka IMKBUAHOCTU

local_stamp t Bpems nonb3osarens

Ta6n. 81. PesynbraT BbINO/MHEHUS

Nmsa napameTtpa Tvn 3HayeHune no | OnucaxHvne
YMO/THaHUIO

reply_code i4 Kop Bo3sBpata

message c255 TekcT coobLieHus

Kogpl BO3Bpara KoMmaHzpl:

0 ycnex BbINO/IHEHWA onepauun

[pyroe 3HayeHune owmbKa

4.8. RfsQuoteUpdate - Jlo6aBneHue/lIameHeHNne KOTUPOBKU NpoBaaepom

Tun coobLeHns: 402

Tvn OTBETHOrO CO06LLEeHNA: 252

KomaHga npefHasHaueHa Anst 4o6aBneHns (M3MeHeHUs) KOTUPOBOK B MOTOK NpoBaiifepamu IMKBUAHOCTU. KoMaHga A0CTynHa ToMbKo LP.

Ta6n. 82. Bxogswme napameTpbl

Mmsa napameTtpa Tvn 3HaueHune no | OnucaxHve
YMOMYaHUIO
broker_code c4 Kog, 6pokepa
client_code c3 Koga knneHTa
stream_id u8 MaeHTudmkaTop noToka NMKBUAHOCTU
auto_confirm ul Mpun3HakK aBTOMATUYECKOrO NOATBEPXAEHNS KBA3UCAEN0K
dir ul HanpasneHve onepauuu
price_sell i8 LleHa / CBon LeHa KOTUPOBKM Ha NPOAAXY, YMHOXEHHAas Ha 10°
ext_id_sell u8 BHEeLUHWIA HOMep KOTUPOBKY Ha NPOSaxXy
price_buy i8 LleHa / CBon ueHa KOTUPOBKM Ha NOKYMKY, YMHOXEHHas Ha 10°
ext_id_buy u8 BHELLUHWIA HOMEep KOTMPOBKW Ha MOKYMKY
duration_us us Bpems X13HM KOTUPOBKU B MUKPOCEKYHAax. O - He orpaHnyeHo
comment_buy c20 Mone koMMeHTapus. MOXeT MCNob30BaTbCs N0 CO6CTBEHHO-
MY YCMOTPEHUIO pa3paboTUMKOB LLU/H03a.
comment_sell c20 Mone KoMmMeHTapus. MOXeT 1Cnonb30BaTbCsA N0 COBCTBEHHO-
My YCMOTPEHWI0 Pa3paboTUMKOB LU/I03a.
local_stamp t Bpewms nonb3osarens
Ta6n. 83. PesynsraT BbINOMHEHUs
Nma napameTtpa Tun 3HauyeHue no |OnucaHune
YMOYaHUIo
reply_code i4 Koga Bo3Bparta
message c255 TekcT coobLeHns
reply_code_dir ul KoTupoBka, Bbl3BaBLLASA OLLIMGKY:
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Nms napameTtpa Tvn 3HauyeHne no | Onucauvne
YMO4aHUio

* 0 — He onpegeneHo (reply_code=0).

* 1 — KoTnpoBKa Ha MOKyKy.

* 2 — KoTvpoBKa Ha Npogaxy.

» 3 — 0O6e KOTUPOBKM.
canceled_quote_id_sell u8 MaeHTndmKaTop CHATON KOTUPOBKM Ha NPOAAXY
canceled_quote_id_buy u8 MaeHTndmKaTop CHATOM KOTUPOBKM Ha MOKYMKY
quote_id_sell u8 MaeHTudmKaTop KOTUPOBKM Ha NPoAay
quote_id_buy u8 M aeHTudmKaTop KOTUPOBKM Ha NOKYMKY

Koppl Bo3Bparta KomaHabl:

0 ycnex BbIMOMHEHNS onepaLun
[pyroe 3HaueHue owmbka
MpumeyaHus:

« [Mone auto_confirm MOXeT NpuHMMaTh crneaytowmne 3Ha4eHus:
0 He nogTBEpXAaTb aBTOMatnyeckn (ectb 'last look')

1 noaTBepxAaTb aBTOMATUYECKU

2 He U3MeHsATb (COXpaHVITb npegbigyuiee 3Ha4yeHue cbnara, NPUMEHNMO TOJIbKO A1 NUSMEHEHUA KOTVIpOBKVI)

* [Mone dir MOXET NPMHUMATL CreaytoLLve 3Ha4YeHUs:
1 nokynka
2 npojaxa

3 06a HanpasneHus

4.9. RfsDelLPQuotes - YaaneHue KOTUPOBOK NpoBaigepom

Tun coobueHus: 404

Tun OTBETHOrO CO06LLeHus: 254

Ta6n. 84. Bxopgswue napameTpbl

Mmsa napameTtpa Tvn 3HaueHune no | OnucaxHve
YMOYaHUIO
broker_code c4 Kog, 6pokepa
client_code c3 Koga knneHTa
stream_id u8 MaeHTudmkaTop noToka NNKBUAHOCTU
dir ul HanpasneHve onepaumun: 1 - nokynka, 2 - npojaxa, 3 - oba
HanpasneHus.
ext_id u8 BHeLUHWiA Homep
isin_id i4 Kop, nHCTpymeHTa
local_stamp t Bpems nonb3osarens

Ta6n. 85. PesynbraT BbINOMHEHUSA

Nma napameTtpa Tun 3HauyeHue no |OnucaHune
YMO4aHUio
reply_code i4 Koga Bo3Bparta
message c255 TekcT coobLleHus
num_quotes_canceled ud KonnyecTtBO CHATLIX KOTUPOBOK
num_quotes_speedbumped usd KonmyecTBo He CHATbIX KOTUPOBOK M3-3a orpaHuyeHuns 'Speed

bump*
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Kogbl Bo3BpaTa KOMaHab!:

0 ycnex BbINO/IHEHWA onepauun
[pyroe 3HaueHune owmbka
MpumeyaHus:

« Ecnun napamertp client_code He 3aaH, TO NPOM3BOAUTCS yasIeHNE KOTUPOBOK [/151 BCEX KIIMEHTCKNX CUETOB.
» Ecnu napameTp stream_id He paBeH Hy/o, TO Hy/0 AO/DKHbI BbITh paBHbl ext_id 1 isin_id.

» Ecnu napameTp ext_id He paBeH Hy/t0, TO HY/IH0 AO/MKHbI O6bITb paBHbl stream_id 1 isin_id.

« Ecnu napameTp isin_id He paBeH Hy/to, TO Hy/0 AO/MKHbI ObITh paBHbI ext_id n stream_id.

* MapameTp dir uUrHopupyeTcs, ecnu ext_id He paBeH HyJo.

» Ecnu B 0TBETHOM CcO06LLEeHNM none num_quotes_speedbumped He HyneBoe, TO HE06X0AMMO NOBTOPUTL ONepaLuio ¢ TEMU Xe napame-
Tpamu.

4.10. RfsTakeQuote - OTBeT Ha KOTUPOBKY

Tun coobLueHns: 405
Tun OTBETHOrO co06LeHus: 255

B oTBeT Ha NpeAoCTaB/IeHHbIE NpoBalifepaMn KOTUPOBKM NoTpebuTens NMkeuaHocTy (LC) MoxeT oTnpaButb koMaHay RfsTakeQuote (Bbl-
CTaBWTb BCTPEYHYK KOTMPOBKY), MOATBEPXAAs TEM CaMbIM XeNaHWe COBEepLUNTb CAENKY MO MpensiokeHHON UeHe. KomaHaa JocTynHa
TOoNbKO LC.

Ta6n. 86. Bxogswwme napameTpbl

Mmsa napameTtpa Tvn 3HauyeHne no | Onucaxuvne
yMO4aHUio
stream_id u8 MaeHTudmkaTop noTokKa NNKBUAHOCTU
dir ul HanpasneHune onepauun: 1 - NOKynka, 2 - npogaxa.
price i8 Llena / CBon ueHa, yMHOXeHHasn Ha 10°
ext_id u8 BHeLHWi1 Homep
comment c20 Mone koMMeHTapus. MOXeT MCNob30BaTbCs N0 CO6CTBEHHO-

MY YCMOTPEHUI0 pa3paboTumKoB LWo3a.

local_stamp t Bpewms nonb3oBarens

Ta6n. 87. Pe3ynbTtat BbINO/THEHUSA

Mmsa napameTtpa Tvn 3HaueHune no | OnucaxHvne
YMOMYaHUIO
reply_code i4 Kog Bo3sBparta
message c255 TekcT coobuieHus
quote_id u8 M aeHTudmkaTop KOTUPOBKK

Kogbl Bo3BpaTa KOMaHab!:
0 ycrnex BbIMOJHEHUS onepaLum

[Opyroe 3HaueHue oLnbKa

4.11. RfsConfirmQDeal - MoaTBepxaeHue kBasncaenku B RFS

Tun coobueHuns: 406

Tun OTBETHOrO CO06LLeHNs: 256

Ta6n. 88. Bxogswme napameTpbl

Mmsa napameTtpa Tvn 3HaueHune no | OnucaxHve

YMOYaHUIO
gdeal_id u8 MaeHTudmkaTop KBa3ucaenku B cucteme
local_stamp t Bpems
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Ta6n. 89. PesynbraT BbINOMHEHUSA
Nms napameTtpa Tvn 3HauyeHne no | Onucauvne
YMOTYaHUIO
reply_code i4 Kog Bo3Bparta
message c255 TekcT coobLLeHus

Koppl Bo3Bparta KomaHbl:

0

[pyroe 3HayeHne owmbka

ycnex BbINO/IHEHUA onepaunn
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