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NcTopusi nameHeHuiA

AaTta N3meHeHusA

11.06.2020 BHeCE&HHble N3MeHeHUs:
» Motok IQS_FUTINFO_REPL:

o B Tabnuuy fut_vcb fo6asneHsbl nons negative_prices, option_model.

« Motok IQS_OPTINFO_REPL:

o B Tabnuuy opt_vcb go6aBneHbl nons negative_prices, option_model.

o B Tabnuuy option_series gobasneHsl 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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http://ftp.moex.com/pub/ClientsAPI/Spectra/Docs/
http://ftp.moex.com/pub/ClientsAPI/Spectra/Docs/
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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. NoTtok IQS_USERMARKETDATA_REPL - N"HAnKaTUBHbI€ KOTUPOBKU, KBa-

3Ucaesnikvm n caesikm nosib3oBartesis

Tabnuupbl:

* quotes_log - )XypHan MHANKATUBHbLIX KOTUPOBOK MO/b30BaTe/s

» user_qgdeal - XXypHan kBa3ucaenok nosb3oBartens

¢ user_qgdeal_state - CocTosiHMe KBa3nCAENOK NOMb3oBaTens

« user_deal - XXypHan caenok nosib3oBarens

« user_multileg_deal - )XypHasn cienok nonb3osaresis no ceA3kam

* heartbeat - Cnyxe6Has Tabnvua cepBepHbIX 4acos

» sys_events - Tabnmua cobbITHiA

3.1.1. Tabnuua quotes_log: XXypHan UHOUKATUBHbIX KOTUPOBOK NOMb30BaTe s

Ta6n|/||_|,a COAEePXNT Nor MUHANKaATUBHbIX KOTUPOBOK MO/1b30BaTeNA.

Ta6n. 1. Nonsa Tabnuupsl quotes_log

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nofcucTembl pennkaumm

replRev i8 CnyxebHoe nose nogcucTeMbl penmkalmm

replAct i8 Cnyxe6bHoe none noAcucTemMbl penkaumm

id_quote i8 MaeHTndmKaTop KOTUPOBKM

sess_id i4 MaeHTudmkaTop TOproBoii ceccum

isin_id i4 YHUKasbHbI YACIOBOW UAEHTUUKATOP NHCTPYMEHTA
xamount i8 O6bEeM KOTMPOBKY B sloTax

xamount_rest i8 OcrTaBlLUeecs KONMyecTBo B KOTUPOBKe

gdeal_id i8 MaeHTudomkaTop Ksasucaenku

xstatus i8 dnarn onepauunn

price dl6.5 Llena

moment t Bpems usmeHeHns COCTOSIHUSI KOTVPOBKM

moment_ns u8 Bpems nsmeHeHusi COCTOSAHWS KOTUPOBKU, HAHOCEKYH/b!
dir i1 HanpasneHve onepauun: 1 - Nokynka, 2 - npogaxa.
action i1 [eiicTBre c KOTMPOBKOA

gdeal_price d16.5 LleHa 3ak/1l0ueHHO KBa3ncaenkm

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

client_code c7 Kop, knuneHTa

login_from c20 NorvH nonb3oBartensi, NOCTaBUBLLETO KOTUPOBKY
comment c20 KommeHTapuii Tpeligepa

ext_id i8 BHeLLHWiA Homep

local_stamp t NokanbHoe Bpems nonb3osarens

isin_type i1 Tun UHCTpyMeHTa

MpumeyaHus:

 [one xstatus npeacTaBnsieT cob6oii GUTOBYO MackKy:
0x1 KoTnpoBouHas

0x2 BcTpeuHas

14




LWnto3 Plaza-2 ana OTC cucTeMbl CPOYHOIO pblHKa

11.06.2020

0x10

0x01000

0x100000

0x200000

0x400000

0x20000000

0x8000000

0x4000000000000

MpW BbICTABNEHNMN KOTUPOBKM HE NMPOBEPSINOCL 06ECNeYeHne Ha YPOBHE KIMEHTCKOro pasaena
3anuchb sIBNSIETCS NocneaHeli B TpaH3akuum

3anucb SIBNSIETCS pe3y/ibTaToM onepauymn nepemeLLeHnst KOTUPOBKY

3anucb SIBMISETCS pe3ybTaToM onepauun yaaseHust KOTpPoBKN

3anucb SIBNSETCS pe3y/bTaToM rpynroBoro yaasieHns

Mpu3HaK yfaneHus octatka KOTVPOBKW MO NPUYUHE KPOCC-CAENKN

KoTvpoBKa No coCTaBHOMY MHCTPYMEHTY

|-|pVI3HaK aBTOMaTM4yeCcKoro noaTeepPXxaeHna Keasncaesiku

« [Mone isin_type MOXeT cogepxarb creytome 3HaueHns

0 Pbioyepc

1 OnuuoH

2 VIHCTpyMeHT-CBA3Ka

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

0 KoTvpoBka yfaneHa

1 KoTtupoBka go6asneHa

2 KoTupoBka cBefeHa B KBasucaesnky

3.1.2. Ta6nuua user_qdeal: )XypHan KBa3ucaesnok nosb3oBaresis

Ta6n. 2. Nonsa Ta6nuupbl user_qgdeal

Mone Tun OnucaHve

repliD i8 CnyxebHoe nose noacucTeMbl penmkaymm
replRev i8 CnyxebHoe none nofcucTeMbl penimkaumm
replAct i8 CnyxebHoe nose nogcucTeMbl penmkalmm
sess_id i4 MaeHTrndomkaTop TOproBoii ceccum

isin_id i4 YHUKaU/TbHbI YAC/TOBOI NAEHTUAMKATOP MHCTPYMEHTa
gdeal_id i8 MaeHTudmkaTop Ksasucaenku

xamount i8 O61beM, KOIMYECTBO eAMHUL, MHCTPYMEHTA B KBasucaenke
quote_id_buy i8 MaeHTudmKaTop KOTMPOBKM MOKynaTens
quote_id_sell i8 M aeHTndmkaTop KOTMPOBKM NMpogasLa

price d16.5 Llena

moment t Bpems 3aknioueHns kBasvcaenku

moment_ns u8 Bpems 3aknioueHns KBasvcaenkv, HaHoCeKyHAbI
gdeal_type i1 Twvn kBasncaenku. He ncnonb3yertcs (Bcerga 1).
xstatus_buy i8 BvToBas macka npuM3HakoB nokynartens
xstatus_sell i8 ButoBasi Macka npyu3HakoB NpoasLia
ext_id_buy i8 BHeLLUHWIA HOMep 13 KOTMPOBKW NoKynaTtens
ext_id_sell i8 BHeLIHMA HOMepP 13 KOTMPOBKM NpoAaBLa
code_buy c7 Kog, knueHTa nokynartens

code_sell c7 Kog knueHTa npogasua

code_rts_buy c7 Kog, PTC chmpmbl nokynarens

code_rts_sell c7 Kog PTC chmpmbl npogasua

active_side i1 AKTUBHas cTopoHa

login_buy c20 INorvH nonb3oBatens nokynartens

login_sell c20 JNorvH nonb3oBartens npogasLa

comment_buy c20 KomMMmeHTapuii U3 KOTUPOBKM NOKynaTesis
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Mone Tun OnucaHune

comment_sell c20 KomMmeHTapuii U3 KoTupoBKM NposasLia
isin_type i1 Tun NHCTPYMeHTa

MpumeyaHus:

« [MNons xstatus_buy un xstatus_sell npegctaBnsioT co6oii GUTOBYO Macky:

0x1

0x2

0x10

0x01000

0x100000

0x200000

0x400000

0x20000000

0x8000000

0x4000000000000

KoTnpoBoyHas

BcTpeuHasn

Mpw BbICTABMEHUN KOTUPOBKN HE NPOBEPS/IOCH obecrneyeHve Ha YPOBHE K/TMEHTCKOro pasgena

3anuch ABAsieTCA nocneaHeli B TpaH3akumm

3anuce ABNseTCA pe3ykTaToM onepauuy nepemMeLLeHnst KOTUPOBKM
3anuce ABseTCA pe3y/ibTaToM onepauuy yaaieHNs KOTUPOBKM
3anuch siIBNsieTcA pe3yibTaTtoM rpynnoBoro yaaneHns

Mpr3HaK yaaneHvsi octatka KOTMPOBKY MO NPUYMHE KPOCC-CAENKN
KOTMpOBKa Mo COCTAaBHOMY MHCTPYMEHTY

Mpu3HaKk aBTOMaTUYECKOro NOATBEPXAEHNA KBA3UCAE/KN

B none active_side ykasbiBaeTcs, KTO SIBSIETCA aKTUBHOW CTOPOHOI KBasuUcAe/ kv (KOHTpareHTom). OT NacCUBHO CTOpPOHbI TpeGyeTtcs

NOATBEPXKAEHUE KBAUCAESKM.
1 Tlokynaresb.
2 Tlpopasel.

« [Mone isin_type MOXET cogepxarb creaytowme 3HaueHns
0 ®bloyepc
1 OnuuoH

2 VIHCTpyMeHT-CBA3Ka

3.1.3. Ta6nuua user_qdeal_state: CocTosiHue KBasucaenoK nonb3oBaresns

Ta6n. 3. Monsa Ta6nuupbl user_qdeal_state

Mone Tun OnucaHune

repliD i8 Cnyxe6bHoe none nogcucTembl penkaumm
replRev i8 CnyxebHoe none nogcucTembl penkaumm
replAct i8 CnyxebHoe nose nofcucTeMbl pennkawmm
gdeal_id i8 M aeHTudmkaTop KBasucaenkm

quote_id i8 MaeHTndmKaTop KOTUPOBKM

id_ord i8 MaeHTndmkaTop 3asBku

state i4 CocTosiHMe KBa3uNCAeNkn

sess_id i4 MpaeHTndomkaTop Toprosoii ceccumn OTC

error_code i4 Koga owmn6km ns OTC cuctemsbl

spectra_error_code i1 Koga owmnbkm ns TC CnekTpa

dir i1 HanpasneHve onepauun: 1 - Nokynka, 2 - npogaxa.
client_code c7 Ko knneHTa

isin_id i4 YHVKaJTbHbIN YACTOBOW UAEHTUUNKATOP NHCTPYMEHTa
MpumeyaHus:

* [one state MOXeT NPUHMMATL C/eAYyHOLLME 3HAYEHUS:
0 Keasucpgenka obpabatbiBaeTcs.

1 Oxupaetcs noagrTeepxaeHune ot naccuBHoO CTOPOHbI.
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2 TlloaTBepXAeHue OT NacCUBHOW CTOPOHbI MOTYyYEHO.
3 Cpgesnka He 3ak/iloueHa no NpuynHe oLnGKu.
4 Cpenka 3aknioyeHa.
« [None error_code MOXeT NpUHUMATL Crefytolme 3HaYeHns:
1 Ksasucgenka He noarsepxaeHa.
2 OwwubKa npu fo6aBNeEHUN 3a8BKN 47151 aKTUBHOWN CTOPOHBI.

Owwnbka npu fobasneHny 3asiBkN A4/151 NaCCMBHON CTOPOHBI.

TalimayT caenku B cucteme Cnekrpa.

3
4 3asBKa He HaiifieHa B cucteMe CrekTpa.
5
6

Cuctema CriekTpa He A0CTynHa.

« Kogbl ownbok, TpaHcimpyemble B nose spectra_error_code, MOXHO NOCMOTPETb B okyMeHTe p2gate_ru.pdf [ftp:/ftp.moex.com/pub/

ClientsAPI/Spectra/CGate/docs/].

3.1.4. Ta6nuuya user_deal: XKypHan caenok nonb3oBartens

Ta6n. 4. Nonsa Ta6nuuybl user_deal

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTembl penkaumm
replRev i8 CnyxebHoe none nogcucTeMbl penimkaumm
replAct i8 CnyxebHoe none nogcucTembl penavkauum
sess_id i4 MaeHTudmkaTop TOproBoii ceccum

isin_id i4 YHVKa/TbHbIN YACTOBOW UAEHTUUNKATOP NHCTPYMEHTa
id_deal i8 MpaeHTndmkaTop caenkv

gdeal_id i8 MaeHTudomkaTop Ksasucaenku

xamount i8 O6beM, KONMYECTBO €VHNL, UHCTPYMEHTA
id_ord_buy i8 MaeHTndmkaTop 3asBKky nokynarens
id_ord_sell i8 MaeHTndmkaTop 3asBkM npogasLa
quote_id_buy i8 M aeHTudmkaTop KOTUPOBKM NOKynaTens
quote_id_sell i8 M aeHTudmkKaTop KOTUPOBKM NpojasLa
price d16.5 LleHa

moment t Bpems 3aknoueHns caesnku

moment_ns u8 Bpems 3aknioueHns caenku, HaHOCEeKYH/bI
xstatus_buy i8 BuToBasi Macka nNpuM3HakoB nokynartesns
xstatus_sell i8 BrToBas macka npv3HakoB npogasLia
ext_id_buy i4 BHeLUHMA HOMep 13 3asiBKM NoKynaTens
ext_id_sell i4 BHeLWHWA Homep 13 3asBkM NpojasLa
code_buy c7 Kog nokynarens

code_sell c7 Kop npogasua

comment_buy c20 KommeHTapwuii 3 3asiBk1 nokynarens
comment_sell c20 KommeHTapwii 13 3asBku npogasLa
fee_buy d26.2 C6op no caenke nokynarens

fee_sell d26.2 C6op no caenke npogasua

login_buy c20 JlorvH nonb3oBatens nokynarens

login_sell c20 JlorvH nonb3oBarens npogasLa
code_rts_buy c7 Kog PTC dompMbl nokynarens

code_rts_sell c7 Kog, PTC dompmbl npogasLa

opt_type i1 Tun onuuoHa

MpumeyaHus:
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 lMons xstatus_buy u xstatus_sell npeactasnsoT co60li 6GUTOBYH Macky:

0x1

0x2

0x10

0x01000
0x100000
0x200000
0x400000
0x20000000
0x8000000
0x4000000000000

« B none opt_type MoryT ykasbiBaTbCs CriefytoLie 3HaYEHNS:

1 PUT

2 CALL.

KoTnposoyHas

BcTpeuHasn

Mpw BbICTABMEHUN KOTUPOBKN HE NPOBEPS/IOCH obecrneyeHne Ha YPOBHE K/TMEHTCKOro pasgena

3anucb ABnaerca I'IOCI'Ie,CI,HeI7I B TpaH3aKuunmn

3anucb ABNAETCA pesy/iLTaToM onepaLlun nepemMeLleHus KOTMPOBKN

3anuch ABNsieTcA pe3ynLTaToM onepauuy yaaneHust KoTUPOBKU

3anuch ABNsieTcA pe3ynLTaTtoM rpynnoBoro yaaneHus

Mpr3HaK yaaneHnsi octatka KOTUPOBKY MO NPUUMHE KPOCC-CAENKM

KOTMpoBKa Mo cOCTaBHOMY MHCTPYMEHTY

Mpu3HaKk aBTOMaTUYECKOro NOATBEPXAEHUA KBA3UCAE/KN

3.1.5. Ta6nuuya user_multileg_deal: )XypHan caenok nonb3oBartesisi N0 CBA3KaMm

Ta6n. 5. Monsa Ta6nuubl user_multileg_deal

Mone Tun OnucaHvne

repliD i8 CnyxebHoe nosne nogcucTeMbl penmkawmm

replRev i8 CnyxebHoe none noAcucTeMbl penkaumm

replAct i8 CnyxebHoe nosie NoacuUcTeMbl penmkaymn

sess_id i4 MaeHTudmkaTop TOprosoii ceccum

isin_id i4 M aeHTudurKaTop MHCTPYMEHTa-CBA3KN

isin_id_rd i4 MaeHTndmKaTop MHCTPYMEHTa NepBoii HOMn

isin_id_rb i4 M aeHTudmkaTop MHCTPYMEHTa BTOPOIA HOrn

isin_id_repo i4 He ncnonb3yetca. byaet yaaneHo B Bepcuu 6.3.

duration i4 PasHuua B kasleHAapHbIX AHAX MeXay AatamMu UCNONHEHNS ABYX (hblovep-
coB

id_deal i8 MaeHTndmkaTop caenku

id_deal_rd i8 M aeHTudmkaTop caenkn no nepeoii Hore

id_deal_rb i8 MaeHTudmkaTop cenkv no BTOPOii Hore

id_ord_buy i8 MaeHTudmkaTop 3asBkM nokynarens

id_ord_sell i8 MaeHTndomkaTop 3asBkv Npojasua

quote_id_buy i8 MaeHTndmkaTop KOTMPOBKM MOKynaTesnsi

quote_id_sell i8 MpaeHTudmkaTop KOTUPOBKM NpoAasLa

xamount i8 O61beM, KOIMHYECTBO eANHUL, UHCTPYMEHTa

price d16.5 LleHa nepBoii YacTv NapHOW CBA3KM

rate_price d16.5 CTaBka caenku

swap_price d16.5 CBon-LieHa caenkm

buyback_amount d16.2 He ucnone3yetcs. byaert ynaneHo B Bepcum 6.3.

moment t Bpewms 3akniouenns caenku

moment_ns u8 Bpems 3aknitoveHuns caenkn, HaHOCEeKYHAbI

xstatus_buy i8 BuToBas macka npvM3HakoB nokynartens

xstatus_sell i8 ButoBasi Macka npy3HakoB NpogasLia

ext_id_buy i4 BHeLUHWA HOMep 13 3as1BKM NoKynatens

ext_id_sell i4 BHeLHM? HoMep 13 3as1BKM NpoAasLia

code_buy c7 Kog, nokynatens
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Mone Tun OnucaHune

code_sell c7 Kop, npogasua

comment_buy c20 KomMeHTapwuii n3 3asiBK1 nokynarens
comment_sell c20 KommeHTapwuii 13 3asiBKu npofasLa
login_buy c20 JlorvH nonb3oBartens nokynartens
login_sell c20 JlorvH nonb3oBarens npogasLa
code_rts_buy c7 Kog PTC dompMbl nokynarens
code_rts_sell c7 Kog PTC dhmpmbl npogasua
MpumeyaHus:

« [Mons xstatus_buy un xstatus_sell npeactasnsitoT coboii GUTOBYH Macky:

0x1

0x2

0x10

0x01000

0x100000

0x200000

0x400000

0x20000000

0x8000000

0x4000000000000

KotuposouHas

BcTpeuHasn

Mpwv BbICTABNEHUN KOTUPOBKM HE NPOBEPSAIOCH 0BecneyeHe Ha YPOBHE KIIMEHTCKOTO pasaena
3anucb ABNAETCA NocneaHel B TpaH3akuum

3anucob ABnseTca pesynsratom onepauun nepemeLLeHns KoTpoBKu

3anucb ABNAETCA pe3ynbTaTtoM onepaunn yaaseHuss KOTpPOBKX

3anucb ABNSETCS pe3ynbTaTtoM rpynmnoBoro yaaieHns

Mpu3Hak yganeHus ocrtarka KOTVPOBKM MO NPUYUHE KPOCC-CAENKN

KoTnpoBka no cocTaBHOMY UHCTPYMEHTY

Mpu3HaK aBTOMATUYECKOrO NOATBEPXKAEHUSA KBA3VCAEKM

3.1.6. Ta6nuuya heartbeat: Cnyxe6Hasa Taénuua cepBepHbIX HacoB

[JaHHas Tabnuua HanonHSEeTCs SAPOM TOProBOW CUCTEMbI C ONpefeneHHol NeproAMYHOCTLI0 U MOXET ObiTb MCMOMb30BaHa ANs 3a4ad
CUHXPOHM3aLMM (HANpUMeEp, A4/1s1 NPOBEPKY NPUX0AaA BCEX CAE/OK 3a ONpefenieHHbI MOMEHT BpeMeHu). Tabnuua Ucnonb3yeTcs B pexvve
[06aBneHus 3anuceil; oumcTka TabnuLbl NPOMCXOAUT B HOUHOE BpeMsi.

Ta6n. 6. Monsa Tabnuubl heartbeat

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTembl penkaumm
replRev i8 CnyxebHoe none nogcucTeMbl pennkaumm
replAct i8 CnyxebHoe nose nofcucTeMbl peninkasmm
server_time t [Jata v Bpems cepsepa

3.1.7. Tabnuua sys_events: Tabnuuya coobITUA

Ta6n. 7. Nonsa Tabnuubl sys_events

Mone Tun OnucaHvne

repllD i8 CnyxebHoe nose nogcucTeMbl penmkawmm
replRev i8 CnyxebHoe none noAcucTeMbl penkaumm
replAct i8 CnyxebHoe nosie NoacuUcTeMbl penmkalmm
event_id i8 YHUWKabHbI naeHTUrkaTop cobbITus
sess_id i4 Homep ceccumn

event_type i4 Tun cobbITus

message c64 OnucaHune cobbITUSA

MpumeyaHus:

¢ Bo3MOXHble TuMbl COOLITUIA

event_type =1

message = "session_data_ready"
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3akoHuYeHa 3arpyska faHHbIX U3 KIMPUHIOBOW CUCTEMbI B TOPTrOBYIO Nepes, HauasioM HOBOW TOProBoli ceccum
event_type =2

message = "intraday_clearing_finished"

Bce pacueTHble npoueaypbl B MPOMK/IMPUHIE 3aKOHYEHbI
event_type = 4

message = "intraday_clearing_started"

Hauano npomknmpuxra

event_type =5

message = "clearing_started"

Hauano ocHOBHOrO K/IMpUHra

event_type = 6

message = "extension_of_limits_finished"

PasaBmxka NMMUTOB 3aKOHYEHa

event_type =8

message = "broker_recalc_finished"

[leHexHble cpeacTBa nocsie NPOMK/MPYHTA NepecynTaHbl
event_type =10000

message = "igs_session_inited"

1QS-ceccua HazHaveHa

event_type =10001

message = "igs_session_started"

1QS-ceccus nget

event_type =10002

message = "igs_session_suspended"
MprocTaHoBka Topros B IQS (B criyyae KpUTUYECKOI BHYTPEHHEN ownbkm 1QS)

3.2. MotoK IQS_MARKETDATA_REPL - lNOTOK aHOHUMHbIX KOTUPOBOK, KBa3nc-
AeNNoOK U caenok

Tabnmupl:

* quotes_log - XXypHas KOTUPOBOK

» qdeal - XXypHan KBasucaenok

 rejected_qdeal - AHOHUMHbIV SIOT COCTOSIHUS KBA3VICAEMOK

 deal - XKypHan caenok

» multileg_deal - XXypHan cenok no cesskam

 heartbeat - CnyxebHasn Tabnmua cepeepHbIX HacoB

¢ sys_events - Tabnmua co6bITUiA

3.2.1. Ta6nuuya quotes_log: XXypHan KOTUPOBOK
Taﬁnmu,a coaepxut QHOHUMHBIA nor NHANKATUBHbLIX KOTUPOBOK.

Ta6n. 8. Monsa Tabnuupbl quotes_log

Mone Tun OnucaHve

repllD i8 Cnyxe6bHoe none noAcucTeMbl pensimkaumm

replRev i8 Cnyxe6bHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe none nogcucTeMbl penkaumm

id_quote i8 MaeHTudmKaTop KOTUPOBKM

sess_id i4 MaeHTudmkaTop TOproBoii ceccum

isin_id i4 YHVKaJTbHbIN YACTOBOW UAEHTUNKATOP NHCTPYMEHTa
xamount i8 O6bem KOTUPOBKM B 10Tax

xamount_rest i8 OcrTaBLueecs KONMyecTBO B KOTUPOBKe

gdeal_id i8 M aeHTudmkaTop KBasucaenkm
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Mone Tun OnucaHune

xstatus i8 dnary onepaumu

price d16.5 Llena

moment t Bpems nsmeHeHns COCTOSIHUSI KOTUPOBKM

moment_ns u8 Bpems nsmeHeHnsi COCTOSIHUSI KOTUPOBKM, HAHOCEKYH/bI
dir i1 HanpasneHvie onepauun: 1 - NoKynka, 2 - npogaxa.
action i1 [LeiicTBre ¢ KOTUPOBKOIA

gdeal_price d16.5 LleHa 3ak/1l04eHHO KBa3ncaenkm

order_quote ul 0 - KoTnpoBKa,; 1 - 3asiBka He nucnonsayetcs (Bcerga 0).
id_ord i8 MpeHTndomkaTop 3asBku

MpumeyaHus:

 [one xstatus npeacTaBnsieT co6oii GUTOBYO MackKy:

0x1 KotuposouHas

0x2 BcTpeuHasn

0x10 Mpu BbICTaBNEHMUN KOTUPOBKM HE NPOBEPS/IOCH 06ECMEeYeHNE HA YPOBHE K/IMEHTCKOrO pasaena
0x01000 3anvchb ABnsieTca nocneaHel B TpaH3akLumm

0x100000 3anucb ABNAETCA pesy/iLTaToM onepaLlun nepemMeLleHms KOTMPOBKN

0x200000 3anunce AABNSETCA pe3ybTaToM onepaummn yaasieHUs KoTUPOBKU

0x400000 3anuck ABNSeTCA pe3ysikTaToM rpynnoBoro yaaneHus

0x20000000 Mpu3Hak yaaneHns octaTka KOTUPOBKM MO NPUYMHE KPOCC-CAENKN

0x8000000 KoTuposka no cocTaBHOMY UHCTPYMEHTY

0x4000000000000 Mpu3Hak aBTOMaTUYECKOTO NOATBEPXKAEHUA KBA3UCAENKN
« TMone action onuckIBaeT AelicTBUE, Npou3oLLesLlee ¢ KOTUPOBKOIA:

0 KoTuposka yganeHa

1 KoTtupoBka gobasneHa

2 KoTupoBKa cBefieHa B KBa3UCAesKy

3.2.2. Tabnuua qdeal: XXypHan kBa3sucaenok

Ta6n. 9. Nonsa Ta6nuupbi gdeal

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTembl penkaumm

replRev i8 CnyxebHoe nose NoAcUCTEMbI pennkaLlmumn

replAct i8 Cnyxe6bHoe none nNoAcucTeMbl pensimkaumm

sess_id i4 MaeHTrndomkaTop TOproBoii ceccum

isin_id i4 YHVKa/TbHbIN YACOBOW UAEHTUMNKATOP NHCTPYMEHTa
gdeal_id i8 MaeHTudmkaTop Ksasucaenku

xamount i8 O61bem, KOIMYECTBO eANHUL, MHCTPYMEHTA B KBasucaenke
quote_id_buy i8 M aeHTudmKaTop KOTUPOBKM MOKynaTens

quote_id_sell i8 MpaeHTudmkaTop KOTUPOBKM NpoAasLa

price d16.5 Llena

moment t Bpems 3aknioueHns Ksasvcaenku

moment_ns u8 Bpems 3aknioueHns KBasvcaenkv, HaHoCeKyHAbI
gdeal_type i1 Tun kBasucgenku. He ncnonb3syetcs (Bcerga 1).

3.2.3. Ta6nuuya rejected_qdeal: AHOHUMHBIV NOI COCTOSAHNUA KBa3nCAEeNoK

Ta6nuua coaepXuT MHCHOPMALIMIO N0 HENOATBEPXKAEHHBIM 1 OTBEPrHYTbIM KBA3UCAE/KaM.
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Ta6n. 10. NMona tTa6nuubl rejected_qgdeal

Mone Tun OnucaHve

repliD i8 CnyxebHoe nose nogcucTeMbl penmkalmm
replRev i8 CnyxebHoe none noAcucTeMbl penkaumm
replAct i8 CnyxebHoe nosie NoacuUcTeMbl penmkaymm
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 3aknoveHns kBasucaenkn, 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 NPUHUMAaTHL Criegyloline 3HavyeHns

0 OrtKas He nosy4eH.
1 Ortkas nonyyeH.

2 CoCTOSiHME HEN3BECTHO.

3.2.4. Ta6nuua deal: XKypHan caenok

Ta6n. 11. NMons Ta6nuubl deal

Mone Tun OnucaHvne

repllD i8 Cnyxe6bHoe none noAcucTemMbl penkaumm
replRev i8 CnyxebHoe none nogcucTemMbl penkaumm
replAct i8 CnyxebHoe none nogcucTembl pennkaumm
sess_id i4 MaeHTudhmkaTop TOproBoii ceccum

isin_id i4 YHVKasIbHbIN YACIOBOW UAEHTUUNKATOP NHCTPYMEHTA
id_deal i8 MpeHTndmkaTop caenku

gdeal_id i8 MaeHTndmkaTop Ksasucaenku

xamount i8 O6beM, KOIMHECTBO eANHUL, UHCTPYMEHTA
id_ord_buy i8 MaeHTudmkaTop 3asBku nokynarens
id_ord_sell i8 MpaeHTndmkaTop 3asBkv npogasua
quote_id_buy i8 M aeHTndmkaTop KOTMPOBKM MOKynaTens
quote_id_sell i8 M aeHTudmkaTop KOTMPOBKM NpojasLa
price dl6.5 LleHa

moment t Bpewms 3aknouenns caenku

moment_ns u8 Bpems 3aknoueHns caenkun, HaHoCeKyHAbI

3.2.5. Ta6nuuya multileg_deal: XKypHan caenok no cesaskam

Ta6n. 12. NMons ta6nuubl multileg_deal

Mone Tun Onucaxne

repliD i8 CnyxebHoe none nogcucTeMbl pennkaumm
replRev i8 CnyxebHoe nosne nogcucTeMbl penmkawmm
replAct i8 Cnyxe6bHoe none noAcucTemMbl penkaumm
sess_id i4 MaeHTndmkaTop TOproBoii ceccum

isin_id i4 MaeHTndmkaTop MHCTPYMEHTA-CBA3KM
id_deal i8 MaeHTudmkaTop caenkm

id_ord_buy i8 MaeHTudmkaTop 3asBku nokynarens
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Mone Tun OnucaHune

id_ord_sell i8 MaeHTndmkaTop 3asBkM npogasLa
quote_id_buy i8 M aeHTudmkKaTop KOTUPOBKM NoKynaTens
quote_id_sell i8 M aeHTudmKaTop KOTUPOBKM NpojasLa
xamount i8 O6bem, KONMYECTBO eAVMHUL, MHCTPYMEeHTa
price d16.5 Llena

rate_price d16.5 CraBka caenku

swap_price d16.5 CBon-LeHa caenkm

buyback _amount d16.2 He ucnonbayetcs. bygert yganeHo B Bepcumn 6.3.
moment t Bpems 3aknoueHns caenku

moment_ns us Bpems 3akto4eHns caenku, HaHOCEKYH b

3.2.6. Ta6nuua heartbeat: Cnyxe6Has Taénuua cepBepHbIX HacoB

[aHHas Tabnuua HanonHsAeTcs SAPOM TOProBOl CUCTEMbI C ONpeAeneHHON NepruoanYHOCTLI0 U MOXET 6biTb MCMOMb30BaHa AN 3ajad
CUHXPOHU3auMKn (HanpuMep, 415 NPOBEPKN NPUXOAA BCEX CAEMNOK 3a ONpeAeneHHbI MOMEHT BpeMeHw). Tabnuua ucnonb3yeTcs B pexume
[06aBneHns 3anvceii; ouncTka Tabnuubl NPOMCXOANT B HOYHOE BPEMS.

Ta6n. 13. Nonsa tTa6nuybl heartbeat

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTeMbl penikaumm
replRev i8 CnyxebHoe nosne nogcucTeMbl penmkalmm
replAct i8 Cnyxe6Hoe none noAcucTeMbl pennkaumm
server_time t [Jara v Bpems cepeepa

3.2.7. Tabnuuya sys_events: Tabnuuya coobITUMA

Ta6n. 14. NMonsa Ta6bnuubl sys_events

Mone Tun OnucaHve

repllD i8 CnyxebHoe none noAcucTemMbl penkaumm
replRev i8 CnyxebHoe none nogcucTembl penmkaumm
replAct i8 CnyxebHoe none nogcMcTeMbl pennkaumm
event_id i8 YHUKasbHbIN UAEHTUMKATOP COObLITUSA
sess_id i4 Homep ceccumn

event_type i4 Tun cobbITus

message c64 OnucaHune cobbITUSA

MpumeyaHus:

* B03MOXHble TUMNbI COBbLITUIA

event_type =1
message = "session_data_ready"

3akoH4YeHa 3arpyska faHHbIX 13 KJ'IVIpI/IHFOBOVI C1CTeMbIl B TOProByto nepen Hav4asiom HOBOIA TOpFOBOI7I ceccun

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

event_type =4
message = "intraday_clearing_started"
Hauano npoMknnpuHra

event_type =5
message = "clearing_started"
Hauano oCcHOBHOIO K/IMpUHra

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

event_type = 8
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message = "broker_recalc_finished"
[LleHexHble cpeacTsa nocsie NPOMK/MPUHIA NepecyuTaHsbl

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

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

event_type =10002
message = "igs_session_suspended"
MprocTaHoBka Topros B IQS (B criyyae KpUTUYECKO BHYTPEHHE ownbkm 1QS)

3.3. MNotok IQS_FUTCOMMON_REPL - ®bloyepchbl: o6Lwas nHopmaums

Tabnmupl:
« common - O6Lasa nHhopmaLms no ceccuu
3.3.1. Ta6nuya common: O6was nHopmauma no ceccuun
Tabnnua COAEPXMT 06LLEPLIHOYHBIE NOKa3aTe NN Takne Kak flyylune KOTMPOBKY Ha MOKYMKY 1 NPOAAXY, LieHbl OTKPbITUS, 3aKpbITUSA U .M.

Ta6n. 15. Monsa Taénuubl common

Mone Tun OnucaHvne

repliD i8 CnyxebHoe nosie noacucTeMbl penmkawmn

replRev i8 CnyxebHoe none nofAcucTeMbl pennkaumm

replAct i8 CnyxebHoe nose nogcucTeMbl penmkawmm

sess_id i4 M aeHTrndmkaTop TOproBoii ceccum

isin_id i4 YHUKaU/TbHbI YAC/TOBOI NAEHTUMKATOP MHCTPYMEHTa

best_buy d16.5 LleHa nyuLuei KOTMPOBKM Ha NOKYMNKY

xamount_buy i8 KonnuectBo B KOTMPOBKAxX Ha NOKYMKY C Ny4LUei LeHoi

orders_buy_qty i4 KonmyecTBo KOTMPOBOK Ha NOKYNKY

xorders_buy_amount i8 O6bEM B KOHTpaKTax B KOTUPOBKaX Ha MOKYMNKY

best_sell d16.5 LleHa nyuLuei KOTMPOBKY Ha NPOLaXyY

xamount_sell i8 KonnuyectBo B KOTMPOBKaX Ha NPOAaXxy C /yyLlei LEeHo

orders_sell_qty i4 KonmyecTBo KOTMPOBOK Ha Npoaaxy

xorders_sell_amount i8 O6bEM B KOHTpaKTax B KOTUPOBKaX Ha NPOAaxy

open_price d16.5 LleHa oTKpbITUS

close_price d16.5 LleHa 3akpbITus

price d16.5 LleHa nocneaHei caenku

trend d16.5 TpeHa n3MeHeHus1 LeHbl (pasHuua Mexay LeHaMu AByX MocnefHux cae-
NOK)

Xamount i8 KonuuecTtBo B nocneaHeli caenke

deal_time t [ata 1 Bpems nocnefHeli coenku

deal_time_ns u8 [Jata v Bpems nocnegHei caenkun (UNIX-Bpemsi B HAHOCEKYHAAX NO CTaH-
napty UTC)

min_price d16.5 MuHuManbHas ueHa

max_price d16.5 MakcumasibHas LeHa

avr_price d16.5 CpefHeB3BeLleHHas LeHa

xcontr_count i8 O6bLLee KO/IMYECTBO KOHTPAKTOB B CAefKax

capital d26.2 CymmapHbIii 06bEM CAEMOK B py6/isx

deal_count i4 Konunuectso caenok

mod_time t [Jata n Bpemsi u3meHeHus 3anvcu

mod_time_ns u8 [Jata n Bpemsa nsmeHeHus 3anucu (UNIX-Bpems B HaGHOCEKYHAAX MO CTaH-
napty UTC)

local_time t [Mone Ana MOHMTOPUHIA peniMkaumm common

24



LWnto3 Plaza-2 ana OTC cucTeMbl CPOYHOIO pblHKa 11.06.2020

MpumeyaHus:
« [None open_price cogepXuT LieHy NepBOii cAenkn B TEKyLLEl ceccun, a ecnu eé Her, To 0.

« Mone close_price cogepXxuT LeHy nocnefHel caenkn B COOTBETCTBYHOLWEN ceccun. [lo 3aBepLUeHns ceccumn B nose TpaHcnupyetcs 0.
Mocne 3aBepLueHns ceccum (Nocne BEYEPHEro KNNPUHra o yTpa) TpaHcMpyeTces LeHa nocnegHeli caenkv unm 0, ecniv cienok He 6bio.

3.4. MNotok IQS_OPTCOMMON_REPL - OnuuoHbI: o6wasa nHopmaums

Tabnmupl:
* common - O6Las nHhopmaums no ceccum
3.4.1. Ta6nuya common: O6uwas nHopmauma no ceccuun
Tabnuua cogepxuT o6LLepbIHOYHbIE NoKasaTeny Takme Kak fyyllmne KOTMPOBKMU Ha MOKYMKY U NPOAaXY, LieHbl OTKPbITHS, 3aKpbITUSA U T.M.

Ta6n. 16. Nona Taénuybl common

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTembl penkaumm

replRev i8 CnyxebHoe none nofcucTeMbl pennkaumm

replAct i8 CnyxebHoe nosne nogcucTeMbl pensmkalmm

sess_id i4 MaeHTndmkaTop TOproBoii ceccum

isin_id i4 YHVKasTbHbIN YACTOBOW UAEHTUMNKATOP NHCTPYMEHTa

best_buy d16.5 LleHa nyuLuei KOTMPOBKY Ha NOKYMNKY

xamount_buy i8 KonnuectBo B KOTMPOBKAxX Ha NOKYMKY C NyyLUei LieHoi

orders_buy_qty i4 KonmyecTBo KOTUPOBOK Ha NOKYNKY

xorders_buy_amount i8 O6bEM B KOHTPaKTax B KOTUPOBKAX Ha MOKYMKY

best_sell d16.5 LleHa nyuLuei KOTMPOBKY Ha NPOLaXY

xamount_sell i8 KonnuecTBo B KOTMPOBKaX Ha NPOAaXxy C fyyLlei LeHo

orders_sell_qty i4 KonnyecTBo KOTMPOBOK Ha Npoaaxy

xorders_sell_amount i8 O6bEM B KOHTPaKTax B KOTUPOBKAX Ha NMPoAaxy

open_price d16.5 LleHa oTKpbITUS

close_price d16.5 LleHa 3akpbITus

price d16.5 LleHa nocneaHeii caenku

trend d16.5 TpeHA 3MeHeHVs LeHbl (pasHuua Mexay LieHamMn AByx nocnefHux cae-
oK)

Xamount i8 KonuuecTtBo B nocneaHeli caenke

deal_time t [ata 1 Bpems nocnesHeli coenku

deal_time_ns u8 [Lata v Bpems nocnegHei caenku (UNIX-Bpemsi B HAHOCEKYHAAX MO CTaH-
napty UTC)

min_price d16.5 MuHuManbHas ueHa

max_price d16.5 MakcumarsibHas LeHa

avr_price d16.5 CpefHeB3BeLleHHas LeHa

xcontr_count i8 O6bLLee KOIMYEeCTBO KOHTPAKTOB B cAefKax

capital d26.2 CyMMapHbIii 06bEM caenok B py6risx

total_premium_volume d26.2 CyMMapHblii 060pOT No NpemMun

deal_count i4 KonnyecTtBo caenok

mod_time t [Jata n Bpemsi u3meHeHus 3anvcu

mod_time_ns u8 [ata v Bpems nsmerenmns 3anvcu (UNIX-BpemMs B HAHOCEKYHAAX Mo CTaH-
fapty UTC)

local_time t Mone Ana MOHWUTOPWHIa penankaumMm common

MpumeyaHus:

« Tone open_price COAepXUT LiEHY NepBOii cAenku B TekyLLell ceccum, a ecnv eé Het, To 0.

« TMone close_price copgepxuT LeHy nocnegHeli caenkm B COOTBETCTBYIOWel ceccuu. [lo 3aBepLUeHns ceccun B nose TpaHcnvpyetcst 0.
Mocne 3aBepLUEHMs ceccuu (Noc/e BeYepHEro KNpUHra Ao YTpa) TpaHC/IMpyeTcs! LieHa nocneaHeli caenkm nnm 0, ecnv caenok He 6bio.
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3.5. NMoToKKM arperupoBaHHbIX CTaKaHOB

CyLecTByeT HECKO/IbKO MOTOKOB arperMpoBaHHbIX CTakaHOB C Pa3/IMYHON rNy6GUHOIA.

[na dbloyepcos:

* 1QS_FUTAGGR50_REPL — c rny6uHoii 50 LeHOBbIX YpoBHeiA

* 1QS_FUTAGGR20_REPL - c rny6uHoii 20 LLeHOBbIX YpOBHEiA

* IQS_FUTAGGR5_REPL — ¢ rny6uHoii 5 LLeHOBbIX YPOBHeiA

19 ONUMOHOB:

* 1QS_OPTAGGR50_REPL — c rny6uHoii 50 LieHOBbIX YPOBHEW

* 1QS_OPTAGGR20_REPL — c rny6uHoii 20 LLeHOBbIX YPOBHEW

* 1QS_OPTAGGR5_REPL — ¢ rny6u1Hoi1 5 LleHOBbIX YPOBHE

B0o3MOXHOCTb nony4vyeHnsa onpeaeneHHoro noTtoka 3aBuCcuUT OT NpaB No/sib3oBaTtena.

Tabnmupl:

- orders_aggr - ArperupoBaHHble CTakaHbl

3.5.1. Ta6nuuya orders_aggr: ArpermpoBaHHbl€ CTaKaHbl

ArpervpoBaHHble CTakaHbl (DOPMUPYIOTCS MYTEM CYMMMUPOBAHUS MO 06BEMY aKTUBHbIX 3asIBOK C OMHAKOBbIMU MHCTPYMEHTOM, LiEHOM 1

Hanpas/1eHneMm.

Ta6n. 17. Nona ta6nuubl orders_aggr

Mone Tun OnucaHve

repllD i8 CnyxebHoe nose nogcucTeMbl penmkawmm

replRev i8 CnyxebHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe nosie NoacuUcTeMbl penmkalmm

isin_id i4 YHWKasIbHbI YNCI0BOIN MAEHTUIMKATOP MHCTPYMEHTa

price d16.5 LleHoBOI ypoBeHb

volume i8 O6bem

moment t Bpewms nocnefHero 06HOBNEHNA 3anucu

moment_ns u8 Bpewms nocnegHero o6HoBeHus 3anucu (UNIX-BpemMs B HaHOCEKyHAAxX no
ctaHgapty UTC)

dir i1 HanpasneHue

MpumeyaHus:

e 3anucu B Ta6nmu,e MoryT 06HOBNSATLCA NOMHOCTBIO, T.€. 0GHOBASATLCA MOXET He TOMIbKO 06BLEM, HO 1 MHCTPYMEHT, LeHa, HanpaB/ieHne.
B cnyyae HacTynneHusa Takoro CO6bITVSA CUMTaETCS, YTO npegbiayuias ueHa Bbllnia U3 CTakaHa, a HoBas — nosasunach.

B Tabnuue MoryT npucyTCTBOBATb 3amnmcu ¢ HyneBbiM 06bEMOM (volume = 0). Takue 3anucu crefyeT UrHopupoBaTh. Mpy 3TOM MOXeT
NpoMCcXoauT 06HyeHUE CYLLECTBYIOLLENA 3anMcu — 3TO 03HAYAET, YTO LieHa BbIlLa U3 CTakaHa, Uy 3ano/IHeHUe Hy/IeBOI 3anmcu Kaku-
MU-/IM60 3HAYEHUSIMM — 3TO 03HAYAET, YTO HOBasl LIEHA BOLL/IA B CTaKaH.

3.6. MoTok IQS_FINESLEVEL_REPL - YpoBHU wWwiTpacoB nonb3oBarens

Tabnmupl:

« fines_level - YpoBHu WwTpadoB nonb3osarens

3.6.1. Ta6nuua fines_level: YpoBHuU wtpacoB nonb3oBarens

Ta6nV|u,a coaepxuT UJTpaq:)bI, Ha4yncCieHHble NoMb30BaTesio 3a HenoaTeBepXXaeHne cAesiok N0 NHANKaTUBHLIM KOTUPOBKaM. LUTpa(bbl pac-
CUUTbIBAETCA N BEAYTCA ANA Ka)K,CI,OVI KOM6VIHaLI,VII/IZ KIMEHTCKUIA KoA, 6a30BbIii aKTVB, TVN WHCTPYMEHTAa.

Ta6n. 18. Nona ta6nuubl fines_level

Mone Tun OnucaHve
repllD i8 CnyxebHoe nose nogcucTeMsl pensmkawmm
replRev i8 CnyxebHoe none nogcucTemMbl penmkaumm
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Mone Twvn OnucaHvne

replAct i8 CnyxebHoe none nofcucTeMbl pennkaumm
client_code c7 Kof knueHTa

code_vcb c25 Kof 6a30BOro akTnea

isin_type ul Tvn NHCTpyMeHTa

fine_level u8 YpoBeHb WTpata, YMHOXEHHbI Ha 10°
moment_ns u8 Bpewmsi pacueTta B HaHOCEKYHAaX
MpumeyaHus:

 [one isin_type MOXeT coflepxaTtb cneaytoLiyie 3Ha4eHuns
0 ®bloyepc
1 OnuuoH

2 VHCTpyMeHT-CBsi3Ka

+ YT06bI NOMYYMT NPABUMLHOE 3HAYEHNE YPOBHS LUITPAa, HEOBXOANMO NepeaaHHoe B none fine_level sHaueHne yMHOXUTS Ha 10 .

3.7. MNotok IQS_PENALTY_REPL - Jlor wtpadHbIX CaHKLWIA

Tabnuupl:

* penalty_log - Nor wrpadHbIx caHKLuii

3.7.1. Ta6nuuya penalty_log: /lor wrpadHbIX CaHKLMA

Tabnuua cofepXuT XypHa LWTpadHbIX CaHKLMA, NPUMEHEHHbIX K NO/Ib30BaTESI0 3a HEMOATBEPXKAEHNE CAEMOK N0 MHAMKATUBHBIM KOTU-

poBKam.

Ta6n. 19. Nona tabnuubl penalty_log

Mone Tun OnucaHvne

repllD i8 CnyxebHoe none noAcucTeMbl pensimkaumm

replRev i8 Cnyxe6bHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe none noAcMcTeMbl penkaumm

client_code c7 Kog, 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 BbiCTaBneHus KoTMposok™: 0 - HeT, 1 - aa
level_after_penalty u8 YpoBeHb wTpacha nocne NpUMeHeEHNs CaHKLWA, YMHOXEHHbI Ha 10°
penalty_start_ns u8 Bpems Havana nprMeHeHnst CaHKUMA B HaHOCeKYHax
penalty_end_ns u8 Bpemsi OKOHYaHUS1 NPUMEHEHNS CaHKLMIA B HAHOCEKYHAAX
sess_id i4 MaeHTudmkaTop TOproeoii ceccum

Mpumeyanus:

« TMone isin_type MOXeT cofepxaTtb criefytoLime 3Ha4eHNst

0 ®bloyepc
1 OnuuoH

2 VIHCTpYyMeHT-CBA3Ka

. l—IT%6bI nony4nTb NpaBUILHOE 3HAUYeHK e YPOBHS LUTpada, Heo6XoAMMO NepeaaHHoe B nosne level_after_penalty 3HaueHne yMHOXUTb Ha

10

3.8. NoTtok IQS_FUTINFO_REPL - ®dbroyepchbl: cnpaBoyHasAs U ceCCUOHHasA UH-

c¢opmauyusn
Tabnuupbl:

* rates - CnpaBO4YHWK KypCOB BasllOT
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« fut_sess_contents - CnpaBo4HUK TOPryeMbIX NUHCTPYMEHTOB

« fut_vcb - CnpaBo4YHMK TOPryemMbix akTMBoB

« fut_instruments - CnpaBoYHVK MHCTPYMEHTOB

« fut_bond_registry - CnpaBo4HvK napamMmeTpoB o6/uraumii

« dealer - CnpaBo4HuUK hupm

* sys_messages - CoobLLeHNs1 TOProBoi CMCTEMbI

« prohibition - 3anpeTbl

» multileg_dict - CnpaBoYHNK CBA30K

« fut_rejected_orders - OTBeprHyTbie B K/TMPUHT 3a51BKU

« fut_intercl_info - nnchopmaumsi o BM, paccumTaHHoO No pe3ynstatam npom. KIMpuHra
¢ fut_bond_nkd - HK/[ Ha paTbl Bbinnar KyrnoHoB

« fut_bond_nominal - Paamepbl BbiNaaT HOMUHa/IBHO CTOMMOCTU 06UraLmm
« fut_bond_isin - CnpaBo4HUK NHCTPYMEHTOB 0bnuraunii

e user - lNonb3oBarenn cucTembl

 usd_online - TpaHcnsauma kypca USD

* investor - CnpaBOYHUK KNINEHTOB

 fut_margin_type - Tun mapxvpoBaHus

« fut_settlement_account - PacueTHblii Kog

* session - MiHchopmaumsi 0 TOproBoii ceccum

* sma_master - HacTpoiiku gns npussskn SMA-oruHa K macTep-/10rmHam

* sma_pre_trade_check - HacTpoiiku ans npeaBapuTenbHbIX NpoBepok SMA-normHa
* clearing_members - YyacTHUKM knvpuHra

¢ instr2matching_map - ConoctasfieHne NHCTPYMEHTOB MaTUUHry

» sys_events - Tabnmua cobbITHiA

3.8.1. Ta6nuua rates: CnpaBo4YHUK KypCcOB BaslloT

Ta6n. 20. Mona Taénuybl rates

Mone Tun OnucaHue

repllD i8 CnyxebHoe nosne nogcucTeMbl penmkalmm
replRev i8 CnyxebHoe none noAcucTeMbl pennkaumm
replAct i8 CnyxebHoe none nogcucTeMbl penkaumm

rate_id i4 M aeHTudmkaTop BaslOThl niarexa

curr_base c15 Kog, 6a30Boii BasOThI

curr_coupled cl5 Kog, conpsXE€HHOI BanoThI

radius d16.5 Pagunyc nsmeHeHus LeHbl MHAMKaTOPa B NpoLieHTax

3.8.2. Ta6nuua fut_sess_contents: CnpaBo4YHUK TOPryemMbIX MHCTPYMEHTOB

Ta6nV|u,a COAEePXNT CnpaBOYHUK MHCTPYMEHTOB, Ha3Ha4Y€HHbIX K TOpram B CECCUI0.

Ta6n. 21. Nona Ta6nuybl fut_sess_contents

Mone Tun OnucaHune

repliD i8 CnyxebHoe nose nogcucTembl penkaumm

replRev i8 CnyxebHoe none nogcMcTeMbl pennkaumm

replAct i8 CnyxebHoe nose nofcucTeMbl pennkawmm

sess_id i4 MaeHTudmkaTop TOproBoii ceccum

isin_id i4 YHVKa/TbHbIN YACTOBOW UAEHTUNKATOP NHCTPYMEHTa
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Mone Tun OnucaHune

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

isin c25 CVMBO/IbHbIN KO MHCTPYMEHTA

name c75 HavmeHoBaHVe NHCTpyMeHTa

inst_term i4 CwmeLleHmne 0T crnoTta

code_vch c25 Kopg, 6asosoro aktusa. MNone 6yaet yganeHo B Bepcun 6.5, 3HaYeHve cM.
B base_contract_code.

limit_up d16.5 BepxHUiA NUMUT LieHbI

limit_down d16.5 HWKHWUIA TUMAT LEHbI

old_kotir d16.5 PacueTHast ueHa Ha Hadano ceccun. MNone BygeT yganeHo B Bepcun 6.5,
3HaueHune cMm. B settlement_price_open.

buy_deposit d16.2 'O nokynatens

sell_deposit d16.2 O npogasua

roundto i4 KonnuectBo 3HaKoB nocsne 3anaToli B LeHe

min_step d16.5 MVHUMasTbHBIN War ueHbl

lot_volume i4 KonuuecTtso eanHuL, 6a30BOro aktmsa B MHCTPYMEHTE

step_price d16.5 CTOUMOCTb LUara LieHbl

d_pg t [Jata okoH4aHWs obpalleHns MHCTpyMeHTa. [Mone byaeT yaaneHo B Bepcum
6.5, 3Ha4eHune cM. B last_trade_date.

is_spread i1 MpusHak BXoXAeHUs hblouepca B MeXMeCsYHbIn cnpad. 1 — Bxogut; 0 —
He BXoauT

d_exp_start t [ara Hayana NCnosIHeHNs MHCTPYMeHTa

is_percent i1 Mpu3Hak koHTpakTa. 0 — 06bIYHbLIN blovepc, 1 — NPOLEHTHLIN hblouepc,
2 — dobloyepc Ha Morogy W anekTpuyecTso, 3 — iblouepc Ha eBPO6OHAbI,
4 - RUONIA

percent_rate d6.2 MpoueHTHan cTaBka A1 pacyeTa BapuaLVoHHOV MapXu No MPOLEHTHbIM
hbtovepcam

last_cl_quote d16.5 PacueTHas LeHa nocne nocnegHero kavpuHra. MNone 6yaeT yaaneHo B Bep-
cum 6.5, 3HaueHne cMm. B settlement_price.

signs i4 [Mone npusHakos

is_trade_evening i1 [Mpu3HaK TOProeny B BEYEPHIOKD CECCUID

ticker i4 YHUKasbHbI uncioBoit ko MnaeHoro Cnota

state i4 CoCTOsIHME TOProB/IN MO UHCTPYMEHTY

multileg_type i4 Tun cBA3KK

legs_qty i4 KonnyectBo MHCTPYMEHTOB B CBA3KE

step_price_clr dl6.5 CTOUMOCTb Liara LieHbl BeHEPHETO K/IMPUHIa

step_price_interclr d16.5 CTOMMOCTb Lara LieHbl MPOMEXYTOYHOTO K/IMPUHTa

step_price_curr d16.5 CTOMMOCTb MYHMM&/ILHOTO Lara LieHbl, BbipaXkeHHasa B Ba/toTe

d_start t [Jarta BBOJA MHCTPyMeHTa B obpalleHne

pctyield_coeff dl6.5 KoathdmumeHT Ans BblYUC/IEHNA LOXOAHOCTHU MO dhbloyepcam Ha NpoLeHT-
Hble CTaBKu

pctyield_total d16.5 Cymma CTaBOK /151 BbIMUCIEHUST [OXOAHOCTU MO dhbloyepcam Ha NPOLEHT-
Hble CTaBKu

d_exp_end t [lata OKOHYaHWUsA NCNOMHEHNSA MHCTPYMEHTa

base_contract_code c25 Ko 6a30BOro aktuea.

settlement_price_open d16.5 PacuyeTHas ueHa Ha Ha4Yaso ceccuu.

settlement_price d16.5 PacueTHas LeHa nocne nociegHero KNnpuHra.

last_trade_date t [Jlata oKOHYaHus obpalleHnss HCTPYMEHTA.

MpumeyaHus:

* CoCTOsiHVEe Ceccumn MMEeEeT NPUOPUTET Haf, COCTOSAHNEM UHCTPYMeHTa. To eCcTb, ec/iv CeCCUsi HAXOAUTCS B COCTOSIHUN «MPUOCTaHOB/IEHa»
NN «3aBepLueHa», To Mo BCEM UHCTPYMEHTaM Hefb3s TOproBartb, He3aBMCUMO OT 3HaYeHus state B UHCTPyMEHTE.

« [lone state MOXeT NPUHMMAaTL CneaytoLlme 3HaYeHus:
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4

5

Ceccus No 3TOMy MHCTPYMEHTY HasHaueHa. Henb3s CTaBUTb 3asiBKW, HO MOXHO YAA/ISATL N0 3TOMY UHCTPYMEHTY.
Ceccus Mo 3TOMy MHCTPYMEHTY MAET. MOXHO CTaBUTh U YAANATh 3asiBKV N0 3TOMY VHCTPYMEHTY.

MprocTaHoBKa TOProB MO BCEM UHCTPYMEHTaM. Heflb3si CTaBUTb 3asiBK1, HO MOXHO YAaNATh.

Ceccusi Mo 3TOMy MHCTPYMEHTY NPUHYAUTENBHO 3aBepLUeHa. Henb3si CTaBUTb U yAaNsTh 3asiBKv M0 3TOMY VHCTPYMEHTY.
Ceccus No 3TOMy MHCTPYMEHTY 3aBeplieHa No BpeMeHn. Henb3si CTaBUTh U yAansaTh 3asBKy N0 3TOMY UHCTPYMEHTY.

lMprocTaHoBKa TOPros Mo 3TOMYy UHCTPYMEHTY. Hesb3s CTaBUTh 3asBKU, HO MOXHO YAas1ATb N0 3TOMY UHCTPYMEHTY.

* [Mone signs siBNsieTCA GUTOBOI MACKON 1 MOXET NPUHUMATbL CMeAytoLme 3HaueHus:

0x01 Mpri3HaK TOpros/v B BEHEPHIO CECCUIO0
0x10 Mpr3HaK aHOHUMHOV TOProBan

0x20 Mpr3HaK HeaHOHUMHOW TOProBN

0x40 Mpu3HaK TOpros/v B OCHOBHYHO CECCUI0
0x100 Mpu3HaK MHCTPYMEeHTa-CBA3KN

0x10000 lMepeHoc pucka

0x40000 Mpu3Hak KonnarepasibHOro UHCTPYMEHTa

0x80000 McnonHeHne B BEYEPHWIA NN NPOMEXYTOUHBIA K/TUPUWHT:

o 0 - BEUEPHWIA KTUPUHT

o 1 - NPOMEXYTOUHBIA KIIMPUHT

0x800000  WHCTpyMEHT JomycKaeTcs B TOPrv B MHAVKATVBHOW CUCTEME KOTMPOBOK

* TMone multileg_type MOXeT NpUHUMATL CrefytoLine 3HaueHUs:

0

3

OO6bIYHbIA MHCTPYMEHT - He CBs3Ka

KaneHaapHbiii cnpeg,

« [None is_trade_evening ABNseTcs 6GUTOBON MacKOiA:

0

1

2

VIHCTpYMEHT He TopryeTtcs
VIHCTPYMEHT TOpryeTcsi B BEYEPHIO CECCI0

VIHCTPYMEHT TOpryeTcs B IHEBHYHO CECCUI0

* 3HayeHve nons roundto B TEXHUYECKUX caenkax UCnosiIHeHUA MOXET coAepXKaTb pa3Hoe KO/IM4eCTBO 3HAKOB nocne 3ansAToi. 370 3aBMUCUT
oT CI'IeLI,VI(*)VIKaLWIVI KOHTpaKTa.

3.8.3. Ta6nuua fut_vch: CnpaBoOYHMK TOPryemMbIX akKTUBOB

Tabnuua cofepXuT CnpaBoYHUK 6a30BbIX KOHTPAKTOB A/151 UHCTPYMEHTOB.

Taén. 22. Nona Taénuybl fut_vcb

Mone Tun OnucaHvne

repllD i8 CnyxebHoe nose nogcucTeMbl penmkawmm

replRev i8 CnyxebHoe none noAcucTembl penkaumm

replAct i8 CnyxebHoe nosie NoacuUcTeMbl penmkaumm

code_vch c25 Kog, 6a3oBoro aktusa. MNone 6yaeT yganeHo B Bepcun 6.5, 3HaYeHre cM.
B base_contract_code.

name c75 HanmeHoBaHve

exec_type cl Tvn ncnonHeHua

curr c3 Bastota nnatexa

trade_scheme cl dopma TOpros

section c50 HavmeHoBaHve Cekuun

rate_id i4 MaeHTudomkarop Kypca
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Mone Tun OnucaHune

base_contract_id i4 Yuncnosoli ngeHtTudmkatop 6a30Boro KOHTpakTa

SECCODE cl2 Ko SECCODE 1a6nuupl SECURITIES wnto3a ASTS. 3HayeHue no ymon-
YaHuto NULL.

is_foreign i1 Mpu3HaK OTHeCEHNS NHCTPYMEHTa K MHOCTPaHHbIM. [one byaet yaaneHo
B Bepcuu 6.5, 3Ha4YeHne cM. B signs 6uT 0x2.

signs i4 Mone npunsHakoB

negative_prices i1 Mpu3HaK orpaHnyYeHns oTpuLaTenbHbIX LEH.

option_model i1 Mogenb LeHoo6pa3oBaHus ONUUOHOB.

base_contract_code c25 Kon 6a30BOro akTuea.

MpumeyaHus:

* Mone exec_type MOXeT NPUHMMaTb CneayoLye 3HaueHus:
A AnbTepHaTUBHBIIA
D TocTtaBka
I WHpekc
T TocTaBka akumin yepes pexum T+, ASTS
« [Mone trade_scheme MOXeT NpuHUMaTh crefylolme 3HaveHns:
F C nonHbim obecneyeHrem
G C 3asiorom
« [None signs saBnsieTcs 6GUTOBOI MACcKON N MOXET NPUHUMATL C/edytoLme 3HaUYEHUS:
0x1 VcnonHeHve B BEYEPHUIA UM MPOMEXYTOUHBIA KNNPUHT: O - BEUEPHUIA KITMPUHT; 1 - MPOMEXYTOUHbIV KITUPUHT
0x2 [1pu3HaK OTHECEHWS MHCTPYMEHTA K MHOCTPaHHbIM: O - He MHOCTPaHHBIiA; 1 - MHOCTPaHHbIi
« [None negative_prices MOXET NPVHUMAaTb CNeAyoLe 3Ha4YeHNs:
0 LleHbl thbloyepcoB, LeHOBbIE FPaHNLbl U CTPaKN OMUMOHOB OrpaHUYeHbl MONOKUTENbHBIMY 3HAYEHUAMMN
1 LleHbl dobloUepcoB, LEeHOBbIE rpaHuLbl 1 CTpaiikv OMNUVOHOB HE OrpaHnyeHbI
« [None option_model MOXET NpMHUMAaTL CreayoLLve 3HauYeHus:

0 Mogenb bnaka-lloyn3a

3.8.4. Ta6nuuya fut_instruments: CnpaBo4YHNK MHCTPYMEHTOB

Ta6n. 23. Nonsa tTa6nuybl fut_instruments

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTembl penkaumm

replRev i8 CnyxebHoe nose nofcucTeMbl pennkawmm

replAct i8 Cnyxe6Hoe none NoAcuCcTeMbl penimkaumm

isin_id i4 YHVKa/TbHbIA YACTOBOW UAEHTUUNKATOP NHCTPYMEHTa

short_isin c25 KOpOTKMiA CUMBOJIbHBINA KOA, MHCTPYMEHTA A5 MHDOPMALMOHHBIX CUCTEM

isin c25 CUMBO/IbHBI KOS, UHCTPYMEHTA

name c75 HavmeHoBaHVe UHCTpyMeHTa

inst_term i4 CwmeLleHmne oT crnoTta

code_vch c25 Kop, 6asoBoro aktusa. MNone 6yaeT yganeHo B Bepcun 6.5, 3HaYeHre cM.
B base_contract_code.

old_kotir d16.5 PacueTHas ueHa Ha Hayano ceccuu. MNone 6yaet yaaneHo B Bepcun 6.5,
3HaueHue cM. B settlement_price_open.

roundto i4 KonnuectBo 3HaKoB nocsne 3anaToli B LeHe

min_step d16.5 MVHUManbHBIN War UeHbl

lot_volume i4 KonuuecTtso eanHuL, 6a30BOro aktmusa B MHCTPYMEHTe
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Mone Tun OnucaHune

step_price d16.5 CTOMMOCTb Luara LeHbl

d_pg t [Jata okoH4YaHWs obpalleHns MHCTpyMeHTa. Mone 6yaeT yaaneHo B Bepcum
6.5, 3Ha4eHue cM. B last_trade_date.

is_spread i1 Mpu3Hak BXOXAEHUA hblodepca B MeXMecsYHbIid cnpag. 1 — BxoguT; 0 —
He BXoauT

d_exp t [Jara Hauyana ncnonHeHns MHCTpymeHTa. MNone ByfeT yaaneHo B Bepcun
6.5, 3HaueHue cMm. B d_exp_start.

is_percent i1 Mpu3Hak koHTpakTa. 0 — 06bIYHbIV hbloyepc, 1 — NPOLEHTHBI ghbloyepc,
2 — hblovepc Ha NOro4y M 3NeKTpMyecTBo, 3 — PbKYEPC Ha €BPOOOHAbI,
4 - RUONIA

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

last_cl_quote d16.5 PacyeTHas LeHa nocne nocnegHero knnpuHra. Mone 6yaeTt yaaneHo B Bep-
cum 6.5, 3HaveHne cMm. B settlement_price.

signs i4 Mone npusHakoB

multileg_type i4 Tun cBA3KK

legs_qty i4 KonnuectBo MHCTPYMEHTOB B CBA3KE

step_price_clr d16.5 CTOUMOCTb Liara LieHbl BEHEPHETO K/IMPUHIa

step_price_interclr d16.5 CTOMMOCTb Lara LieHbl MPOMEXYTOYHOIO K/IMPUHTa

step_price_curr d16.5 CTOMMOCTb MVHMM&/ILHOTO Lara LieHbl, BbipaXkeHHasa B Ba/toTe

d_start t [Jarta BBOJA MHCTPyMeHTa B obpalleHne

pctyield_coeff dl6.5 KoathdmumeHT Ans BblYUC/IEHNA OXOAHOCTHM MO dhbloyepcam Ha NpoLeHT-
Hble CTaBKu

pctyield_total d16.5 Cymma CTaBOK /151 BbIMUCIEHUST OXOAHOCTU NO dhbloyepcam Ha NPOLEHT-
Hble CTaBKu

exec_name cl Mpu3Hak cpoyHocTu onumoxa. D-daily, W-weekly, M-monthly. Mone 6yget
yfaneHo B Bepcun 6.5, 3HaueHne cM. B series_type.

base_contract_code c25 Kof 6a30BOro aktuea.

settlement_price_open d16.5 PacuyeTHas ueHa Ha Ha4Yaso ceccuu.

last_trade_date t [lata oKOH4YaHWs obpalleHns MHCTPYMEHTA.

d_exp_start t [ata Hayana NCrnonHeHNs NHCTPYMEHTa.

settlement_price d16.5 PacueTHas ueHa nocne nocnefHero KAupuHra.

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

MpumeyaHus:

* 3HayeHwve nons roundto B TEXHUYECKUX caenkax UCnosiIHeHUA MOXET coAepXKaTb pa3Hoe KO/IM4eCTBO 3HAKOB nocne 3ansaToii. 370 3aBMUCUT

oT CI'IeLI,VICt)VIKaLWIVI KOHTpaKTa.

3.8.5. Ta6nuuya fut_bond_registry: CnpaBouHuK napameTpoB o6nuraynii

Ta6n. 24. Nons ta6nuubl fut_bond_registry

Mone Tun OnucaHune

repllD i8 CnyxebHoe nosne nogcucTeMbl penmkalmm
replRev i8 CnyxebHoe none noAcucTeMbl pennkaumm
replAct i8 CnyxebHoe none nogcucTeMbl penkaumm
bond_id i4 Lindpposoir kog obnmrauum

small_name c25 ToproBblii ko obnuraumn

short_isin c25 Bbinyck o6nvraumu

name c75 HanmeHoBaHne obnurauyum

date_redempt t [Jarta noraweHus obnuraumn

nominal d16.5 HomuHan obnurauum

bond_type i1 Tun: akumsi/obnurayus

year_base i2 Basa roga
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MpumeyaHus:

« Mone bond_type siBNsieTcA GUTOBOI MACKOI 1 MOXET NMPUHUMATb CrefytoLne 3HaueHUs!:

0
0x1
0x2
0x4
0x8
0x10

He 3afaH
Akumnsa

Obnuraums (6e3 amopTusaummn/popmyna aktyanbHas)
Ob6nuraumsa ¢ amoptusaumei

O6nuraums, hopmyna BUpTyasibHas-aMmepuKkaHckas

O6nurauusi, hopmyna BUpTyasnbHas-eBponelickas

3.8.6. Ta6nuuya dealer: CnpaBo4HUK upm

Ta6n. 25. NMona Ta6nuubl dealer

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTembl penkaumm

replRev i8 CnyxebHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe nose nofcucTeMbl pennkawmm

client_code c7 Kof knneHTa

name c200 HavmeHoBaHve mpmbl

rts_code c50 Kog PTC chmpmbl

signs i4 Mone Npu3HaKoB. 4 - pexumM 611ok1poBKkM AgmuHUCTpaTopa Toprosoii Cu-
CTeMbl, 8 - pexum 6/10k1poBky MasHoro Tpeiiaepa PacyeTHo ®rpMbl

status i4 Mpu3Hak 060cobneHHOCTY pasgena

transfer_code c7 Kog cueTa ans nepeHoca nosuuumn

exp_weight d3.2 Bec cueHapues akcnupauuu ans 6@ B nrtorosom 0. byaet npumeHeH B
BEUYEPHWIA KNMPUHT

num_clr_2delivery i4 KonnyecTtBo KMPUHIOB A0 3KCnupauuu A8 Hayana pacyeta cueHapues
akcnupauum no 6®. bByaeTt npuMeHeH B BEUEPHUIA KNNPUHT

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

calendar_spread_margin_type i1 Tun MapXnpoBaHnsa KaneHAapHbIX cnpefos Ans noptdgens b&. 3 - Mony-
HeTTo, 4 - HeTTo. ByaeT npuMeHeH B BEYEPHUIA KIMPYHT

num_clr_2delivery_client_default i4 KonnyecTBo K/IMPUHIOB A0 3KCnupauun A5 Hayana pacyeta cueHapues
3KCNMpaLuy No KAVeHTaM - 3HaYeHve no ymonyanuio. byaet npyumeHeH B
BEUYEPHWIA KNMPUHT

exp_weight_client_default d3.2 Bec cueHapunes akcnupauum B UTOrosom O NSt KIMEHTCKUX pasfenos -
3HaYeHWe No yMonyaHwio. byfeT NpuMeHeH B BeHEPHUI KNIMPUHT

go_ratio d16.5 KoadpchumeHT ntorosoro MO ans 6&®. byaer npyMeHEH B BEYEPHUIA Ku-
pwHr. Mone 6yaeTt yaaneHo B Bepcum 6.5, 3HaveHne cm. B coeff_im.

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

limit_tied_money i1 CooTBeTCTBME TOProBoro numuTta b® cymme cpefcts Ha pasgenax bo.
1 - Nopaepxmsatb cooTBeTcTBME, O - HesaBucuMbIi (BUPTYasibHbIA) n-
MWT. BupTyanbHbIii AMMWUT NO pesynbTatam BeHepHero KNnpuHra MeHsieTcs
TO/IbKO Ha BenuuuHy goxogalybbitka. byaer npuMeHeH B BeYepHWn Knu-
pVIHT

limits_set i1 lMpoBepka goctaTtoyHoCcTV iMMuTa No b® npu noctaHoske 3asBokK. 1 - [la,
0 - Her

no_fut_discount i1 dnar 3anpeLleHns NCrnonb3oBaHUs CKUAKM NO dblodepcam Ans noprdens
B®. 1 - 3anper, 0 - HeT. ByaeT npuMeHeH B BEUEPHUIA KITMPUHT

no_fut_discount_client_default i1 dnar 3anpeLyeHns CNoIb30BaHNs CKMAKM Mo diblodepcam A5 KNIMEHTOB -
3HayeHve no ymonyaHuto. 1 - 3anper, 0 - HeT. ByaeT npuMeHeH B BeYepHWii
K/IMPUHT

firm_id cl2 Kopg, YyacTHMKa TOpros Ha CPOYHOM pbIHKE

tm_name c200 HanmeHoBaH/e Y4yacTHUKa TOPros

short_option_minimum_charge_ratio| d5.3 MHavBMAayanbHbIn koadhduumeHT Beca cueHapust SOMC.
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Mone Tun OnucaHune

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

coeff_im d16.5 KoadpchumeHT ntorosoro MO anst 6&®. Byaet npyMeHEH B BEYEPHUIA Ku-
PVHT.

MpumeyaHus:

* [Mone status sBASETCA GBUTOBOI MACKOIA:

o 0x01 - bpokepckas dompma 4Y
o 0x02 - ObocobneHHasi Bpokepckas dpma (OBD)

o 0x100 - B® ansg knueHTa - puanYeckoro nuua

o 0x200 - B® ans knueHTa - HepesneHTa

o 0x20000 — Cob6cTBeHHast Bpokepckas pma

o 0x40000 — KnueHTckasn bpokepckas upma

o 0x80000 - Cneub®

[Opyrvne 6UTbl CoaepXaT TEXHUUYECKY MHDopMaLnio

3.8.7. Ta6nuuya sys_messages: Coo6LeHUsi TOProBoil CUCTEMbI

Ta6n. 26. Mona Tabnuybl sys_messages

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nofAcucTeMbl penikaumm
replRev i8 CnyxebHoe nose nogcucTeMbl penmkawmm
replAct i8 Cnyxe6bHoe none noAcucTemMbl penkaumm
msg_id i4 YHUKa/TbHbI nAEHTUUKATOP CO0OLLEHUS
moment t [arta v Bpems peructpauum coobLeHuns
lang_code c8 A3bIK CO06LLEHMUSA

urgency i1 Mpu3HaK cpoYHOCTH CO0bLLIEHUA

status i1 CraTtyc coobLeHns

text c255 Kpatkuii TekcT coobLueHns

message_body c4000 MMoNHbIA TEKCT COOOLLEHMS

3.8.8. Ta6nuua prohibition: 3anpeTbl

Ta6n. 27. NMona ta6nuubl prohibition

Mone Tun OnucaHune

repliD i8 CnyxebHoe nose nofcucTeMbl pennkawmm

replRev i8 Cnyxe6bHoe none noAcucTeMbl penkawumm

replAct i8 CnyxebHoe none nogcucTemMbl penkaumm

prohib_id i4 Homep 3anpeta

client_code c7 Ko knneHTa

initiator i4 MHuumaTop 3anperta

section c50 Cekuus

code_vch c25 Kog, 6asoBoro aktusa. MNone 6yaeT yganeHo B Bepcun 6.5, 3HaYeHre cM.
B base_contract_code.

isin_id i4 YHWKasIbHbI YNCI0BOIN MAEHTUIMKATOP MHCTPYMEHTa

priority i4 MpuopuTteT 3anpeta

group_mask i8 ButoBas macka rpynn, no KoTopbIM AeiAcTBYeT 3anpeT

type i4 Twn 3anpeTta

is_legacy i4 Tun Hnumartopa 3anpeta

base_contract_code c25 Kop, 6a30Boro akTtuBa.
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MpumeyaHus:

 [Mone initiator - MiHUUmaTop 3anperta:

0

1

2

3

BO;
InaBHbIN Tpeigep PO;
ApmuHucTparop KLL;

AamuHucTpartop TC.

* [one type - Tun 3anpeta

0

1

16

32

64

BCE paspeLleHo (Npy oTMeHe AeliCTBYIOLLEro 3anpeTa ¢ MeHbLMM NPUOPUTETOM, MHAYE - NPOCTO YA/ IMTb CTPOKY);
3anpeT OTKPbITUSA MNO3NLWIA;

3anpeT BCex TOProBbIX Onepawuii;

3anpeT OTKPbITUA NO3WLWIA B NPOAAXY;

3anpet 6pokepa Ha nogadyy 3asiBOK Ha 3KCNMpPaLUIo;

3anper rnaBHoro Tpeiifepa PO Ha nogavy 3asiBOK Ha akcnupauumio. Ho eMy camMoMy - MOXHO;

3anpeT Ha 3anpoc NoToka IMKBUAHOCTU 6e3 aBTonoaTeepxaeHus (RFS);

3anpeT Ha 3arnpoc notoka mksngHocTu (RFS);

128 3anpeT Ha 3aK/IlueHUs cAeMKM NpU HEAOCTATOYHOM KOMMYecTBe KOTMpoBOK (RFS)

256 3anperT Ha 3anpoc NOTOKa SIMKBUAHOCTYU C OrPaHUYEHVEM BPEMEHU XU3HW KOTUPOBOK (RFS).

* TMone group_mask - ButoBas Macka TUMOB UHCTPYMEHTOB:

0x1

0x2

0x4

0x8!

Ox1

0x2

0x4

0x8

T+0

T+1

T+2

000000 T+27
0000000 T-1
0000000 cnoTbl

0000000  dpbtouepcsl

0000000  ONUMOHBI

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

KNWeHTCKMin kof, NHCTPYMEHT 9
Knuentckuid kog, BA 8
KnueHtckuii kog, Bce BA 7
Kof B®, MHCTpYMeHT 6
Kog B®, BA 5
Kop B®, Bce BA 4
Kop, P®, nHCTpyMeHT 3
Kopg P®, BA 2
Kopg, P®, Bce BA 1

* [one section - HazBaHue cekymu:

1

2

doHpoBas

TosapHas
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3 [eHexHasd

4  MOSENEX

8 SPBEX

9 SPBEX_OAO
10 NAMEX

« MMone is_legacy - Tun nHuumaTopa 3anpeta:

0 3anpert 6bin BbiCTaBNeH AMUHUCTPATOPOM TOPTOB WAN K/IMPUHTA U HE MOXET ObITb U3MEHEH YYACTHUKOM TOProB.

1 3anpert 6blIn1 BbICTABMEH Yy4aCTHUKOM TOProB U MOXeT 6bITb N3MEHEH.

3.8.9. Ta6nuya multileg_dict: CnpaBo4YHUK CBA30OK

Ta6n. 28. Mona ta6nuubl multileg_dict

Mone Tun OnucaHue

repllD i8 CnyxebHoe nosne nogcucTeMbl penmkawmm

replRev i8 CnyxebHoe none noAcucTemMbl pennkaumm

replAct i8 CnyxebHoe none nogcucTeMbl penkaumm

sess_id i4 MaeHTudmkaTop TOproBoii ceccum

isin_id i4 YHVKasbHbI YACOBOI KOA CBA3KN

isin_id_leg i4 YHUKasIbHbIN KOL, UHCTPYMEHTA, BXOASLLETO B CBA3KY
gty_ratio i4 KoadpchumeHT Konnyectsa

leg_order_no ul Mopsgok Horv B cBA3Ke. 3HaueHne no ymonyaxumio 0.
MpumeyaHus:

* Cmbicn nonsi gty_ratio COCTOUT B yKa3aH1W KONIMYECTBA U HanpaB/ieHnsi UHCTPYMEHTa, BXOASALLEr0 B CBA3KY: €C/IM 3HaYeHwve qty_ratio >0,
TO AA@HHbIA MHCTPYMEHT BXOAMT B CBS3KY C TEM € Hanpas/ieHUeM, C KakuM U1 3asiBKa No cBsi3ke, ecnu gty_ratio < 0 — ¢ NpOTMBONOOX-
HbIM. AGCO/IOTHOE 3HauYeHue qty_ratio onpegensieT K0ahULMEHT, Ha KOTOPbIA YMHOXAETCSA KONMYECTBO €AUHWL, MHCTPYMEHTA-CBSI3KM
B 3as1BKe 4J151 NO/TyYEHUs1 KO/IMYeCTBa eAMHNL, MHCTpyMeHTa isin_id_leg.

3.8.10. Ta6nuuya fut_rejected_orders: OTBeprHyTbie B K/IMPUHT 3asiBKN

Ta6n. 29. NMons Ta6nuubl fut_rejected_orders

Mone Tun OnucaHve

repllD i8 CnyxebHoe nose nogcucTeMbl penmkawmm

replRev i8 CnyxebHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe nosie NoagcuUcTeMbl penmkawmm

order_id i8 Homep 3asBku

sess_id i4 MaeHTudmkaTop TOproBoii ceccum

moment t Bpems nsmeHeHusi COCTOSIHWS 3as1BKN

isin_id i4 YHUKa/TbHbIV YAC/TOBOI NAEHTUAMKATOP MHCTPYMEHTa
client_code c7 Kog, knneHTa

dir i1 HanpasneHne

xamount i8 O6BbEM, KONTMYECTBO eANHWUL, UHCTPYMEHTa

price d16.5 Llena

date_exp t [ata ncreueHus 3anBku

id_ordl i8 Homep nepBsoii 3asBkn

moment_reject t Bpewms, korga 3asBka 6blna oTBeprHyTa

ret_code i4 Kog Bo3Bpata npoueaypbl nepenocTaHoBKM
ret_message c255 TekCT co0bLIEHNA O MPUYMHE OTBEPXEHUS 3a8BKN NPU NepenocTaHoBKe
comment c20 KommeHTapwuii Tpeligepa

login_from c20 JNorvH nonb3oBartens, NOCTaBUBLUETO 3asBKy

ext_id i4 BHeLHWin Homep
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3.8.11. Ta6nuua fut_intercl_info: nncpopmayua o BM, paccuntaHHOW Nno pesynbratam npome-

XYTOYHOIO K/IMpUHra

Ta6én. 30. Nonsa tTa6nuybl fut_intercl_info

Mone Tun OnucaHve

repllD i8 CnyxebHoe none nofAcucTemMbl penkaumm

replRev i8 CnyxebHoe none nogcucTembl penmkaumm

replAct i8 CnyxebHoe none nogcucTembl penkaumm

isin_id i4 YHVKasbHbIN YACOBOW NAEHTUUKATOP NHCTPYMEHTA

client_code c7 Ko knneHTa

vm_intercl d16.2 BapuauyoHHas mapxa, cnncaHHas uan nosiyyeHHast B MPOMEXYTOUHbIN
KTVPUHT

3.8.12. Ta6nuua fut_bond_nkd: HKAl Ha aaThbl

Ta6n. 31. NMonsa ta6nuubl fut_bond_nkd

BbinJjiaT KynoHoB

Mone Tun OnucaHune

repliD i8 CnyxebHoe nosie NoAcUCTeEMbI penmkalmm

replRev i8 CnyxebHoe nosne nofcucTeMbl pennkaumm

replAct i8 CnyxebHoe nose nogcucTeMbl penmkawmm

bond_id i4 LincppoBoii kog obnmraumm

date t [Jata BbInnarbl KynoHa

nkd d16.7 HKJ, Ha gaty Bbinnarbl KynoHa

is_cupon i1 Mpu3Hak: 0 - HK/, Ha faTy MCNOIHEHUSI CPOYHOTO KOHTpaKTa ¢ obnuraumei,
2 - HK/[ Ha paTy nocTtaBku obnurauum

3.8.13. Ta6nuua fut_bond_nominal: Pasmepbl BbinjiaT HOMUMHaNIbHOIA CTOMMOCTMK OGnUurayumn

Ta6én. 32. Nona taénuybl fut_bond_nominal

Mone Tun OnucaHve

repllD i8 Cnyxe6Hoe none NoAcuCcTeMbl pensimkaumm

replRev i8 CnyxebHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe none nogcucTembl penkaumm

bond_id i4 LincopoBoii kog obnuraumm

date t [Jata Bbinnarbl KynoHa

nominal d16.5 Pa3mep BbInnaT HOMVWHaILHON CTOMMOCTK

face_value d16.5 Pa3mep ocTtaTtoyHol HOMUHaUTLHOV CTOMMOCTY obnurauum

coupon_nominal ds.5 CTOUMOCTb KynoHa B % OT HOMUHana

is_nominal i1 Mpu3Hak 3anucu B Tabnuuax HoMmuHanos: O - Paamep ocTaTo4yHOn HOMU-
Ha/IbHOI CTOMMOCTMW Ha AaTy UCMO/THEHNS CPOYHOTO KOHTpakTa ¢ 0bnura-
umeit, 2 - Pa3mep 0CTaTO4HO HOMUHaNBbHOV CTOMMOCTU Ha AaTy NoCTaBKu
obnuraumu.

3.8.14. Ta6nuua fut_bond_isin: CnpaBOYHUK MHCTPYMEHTOB o06Gurauunii

Ta6n. 33. Nona taénuybl fut_bond_isin

Mone Tun OnucaHvne

repllD i8 Cnyxe6bHoe none noAcucTemMbl penkaumm

replRev i8 CnyxebHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe none nogcMcTeMbl pennkaumm

isin_id i4 YHVKasbHbIN YACOBOW NAEHTUUKATOP NHCTPYMEHTA
bond_id i4 Lindpposoii kog obnuraumm

coeff_conversion d5.4 KOHBEPCMOHHBI KO3hhrLMeHT
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3.8.15. Ta6nuua user: NMonb3oBaTtenn CUCTEMbI

Ta6n. 34. NMona Ta6nuubl user

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTembl penkaumm

replRev i8 CnyxebHoe none nogcucTeMbl penkaumm

replAct i8 CnyxebHoe nosne nogcucTeMbl penmkalmm

login c20 JNorvH yyacTHuka Topros

start_date t Bpewms Havana genctsuns normHa

end_date t Bpemsi okoHuaHus gelicTBus nornHa

client_code i4 CeMU3HaYHbIN Kog, KneHTa

operation_mask i4 ButoBas macka. 3afaeT paspeLLeHns Ha BbINOTHEHNE onepaLmii:

e 2 - IMMWUTVPOBaHME OTKPbITbIX NO3ULMIA No B®.

* 8 - JlumutuposaHve b® (nepesof feHer). MOXeT ObiTb YCTaHOB/IEHO
TOoNbKO OnepatopomM-P® nnn AgMuHUCTpatopom Topros.

* 16 - Bo3spar feHer.
e 32 - JIMMUTUPOBaHNE KINEHTOB.
» 128 - YcTaHOBKa OrpaHnyeHunii o KameHTam.

» 1024 - YcTaHOBKa OrpaHuyeHuii no 3asiBkam ans SMA norvuHos.

lang i2 Kog A3blka An1si coo6LeHni

sma_flags i4 ButoBas macka:
* 1-in 6ut - Cancel on Disconnect
» 2-i1 6uT - Cancel on DropCopy Disconnect

e 3-i1 6UT - NpusHak SMA-n0ruHa.

sma_status i4 ButoBas macka:
e 1-i1 BUT - MPU3HAK aKTUBHOCTM NOTMHA

e 2-i1 BUT - CHUMATb/HE CHUMAaTb 3as1BKU npun geaktmsauun norvHa.

aspref i4 Ccbl/lka Ha 3TOT JIOTUH.

MpumeyaHus:
» lMone sma_flags saBNsieTcst GUTOBOI MaCKOIA:
o 1-ih 6uT: 0 - Pexxkum Cancel on Disconnect Bbik/Ito4eH 415 noruHa, 1 - Pexkum Cancel on Disconnect BK/OYEH A5 orvHa

o 2-ii 6uT: 0 - Pexxum Cancel on Drop-Copy Disconnect BbiktoueH ans noruHa, 1 - Pexxum Cancel on Drop-Copy Disconnect Bk/toUeH
ANA norvHa

o 3-ii 6uT: 0 - Pexxkum SMA BbIK/IOUEH AN151 NOTWHA, 1 - Pexxum SMA BK/IOUEH AN1s NormHa.
« [None sma_status sBNsieTcst 6GUTOBOW MaCKOW:
o 1-i 6ut: O - pa3peLLaeT TOProBble onepauun Ans norvHa, 1 - 3anpelaeT TOproBble onepauuy o/isi noruHa

o 2-1A 61T: O - He CHMMATb 3asiBKM JI0TMHA NPU 3anpeTe TOProBbIX ONepaLyu ¢ 10TUHa, 1 - CHUMATb 3asiBKV /IOrMHA NP 3anpeTe TOProBbIxX
onepauum ¢ NoruHa.

3.8.16. Ta6nuya usd_online: TpaHcnayusa kypca USD

Ta6n. 35. Mona ta6nuubl usd_online

Mone Tun OnucaHune

repliD i8 CnyxebHoe nosie noacucTeMbl penmkaymm
replRev i8 CnyxebHoe none nofAcucTeMbl pennkaumm
replAct i8 CnyxebHoe nose nogcucTeMbl penmkawmm
id i8 MaeHTudomkarop Kypca
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Mone Twvn OnucaHvne

rate dl6.4 Kypc USD

moment t Bpewmsi pacueTa kypca
Mpumeyanus:

* Ha HacTosawwmii MmomeHT nose id npuHumaeT 3HaveHve = 1 (py6:b K gonnapy)

3.8.17. Ta6nuuya investor: CnpaBoYHUK K/INEHTOB

Ta6n. 36. NMona Ta6nuubl investor

Mone Tun OnucaHune

repliD i8 CnyxebHoe nosne nofcucTembl peninkaumm

replRev i8 CnyxebHoe nose nogcucTeMbl penmkalmm

replAct i8 Cnyxe6bHoe none noAcucTemMbl penkaumm

client_code c7 Ko knneHTa

name c200 HaunmeHoBaHue knveHTa

status i4 Mpu3sHaku pasgena

calendar_spread_margin_type i1 Tun MapXXUpoBaHUs KasleHOApPHbIX ClpesoB Ana kKnveHTta. 3 - MonyHeTTo,
4 - HeTT0. Byaet npumeHeH B BeUEpPHUIA KITMPUHT

is_blank i4 Mpu3Hak pasgena-6onBaHkn 418 OHMaH-perncTpaumum

short_option_minimum_charge_ratio| d5.3 NHanBuAayanbHbIii KoadduumeHT Beca cueHapus SOMC.

ics_margin_type i1 TN MapXmMpoBaHUA MEXKOHTPaKTHbIX cnpeaos. 3 - NonyHeTTo, 4 - HeTto
MKC.

coeff_im d16.5 KoadhdmumeHT utorosoro o.

no_fut_discount i1 dnar 3anpeLleHns Ucnosb3oBaHMsa CKUAKU No dbtovepcam. 1 - 3anpert, 0
- Het.

num_clr_2delivery i4 KonuyecTBo K/MPUHIOB A0 3KCnupauuy A8 Hayana pacyeta cueHapues
IKCnMpauuu.

exp_weight d3.2 Bec cueHapueB akcnvpaumun B utorosom O.

MpumeyaHus:

« [one status siBNsieTCA GUTOBOV MACKOWA:
o Ox1-4Y
o 0x2 - O60CO6/EHHbIN
o 0x4 - bpokepckas dmvpma Tuna 4y
o 0x80 - dunsnyeckoe nuuo
o 0x100 - KOpugmnyeckoe NULUoO
o 0x200 - He pe3ngeHT
o 0x2000 - NNC (MHamBMAayanbHbli UHBECTULMOHHBIN CYET)
o 0x4000 - NMpu3Hak paspeLleHns Kpocc-caenok. 1 - Kpocc-caenku paspeLleHsbl; 0 - Kpocc-caeskun 3arnpeLueHsb!
o 0x8000 - /lnuo 6e3 rpaxgaHcTBa
o 0x20000 - CobCTBEHHbIN
o 0x40000 - KnueHTtckuii
o 0x80000 - Cneu.b®

o 0x10000000 - lononHUTeNbHbI COBCTBEHHBI pasaen

3.8.18. Ta6nuuya fut_margin_type: Tun mapxuposaHus

Ta6n. 37. NMonsa Ta6nuubl fut_margin_type

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

code cl2 PacueTHbili Kog nnn Kog Bpokepckoii 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 dl6.2 KoathdmumeHT 3agomkeHHocT no PK/B®/pasgeny. 3agaer makcumasib-
HOe COOTHOLLIEHME pasmepa 0TpULaTe/IbHOro CBOGOAHOI0 IMMUTA K TOPro-
BOMY /IIMUTY, NO NPEBbILLIEHUN KOTOPOTro CUCTEMA CTaBUT 3anpeTbl Ha Bbl-
nosiHeHWe onepauuii. Pexxiim 3anpeta onpegensietcs nonem prohibit_type.

prohibit_type i4 Tvn aBTOMaTu4yeckoro 3anpeta ansa PK:
* 1 - 3anpeT OTKPbITUS NO3NLMI
* 2 - 3anpeT BbICTaB/IeHWs 3a51BOK.

settlement_account_type i1 Tun PacueTtHoro Koga. O - cob6cTBeHHbI PK, 1 - knneHtckmin PK, 2 - PK
Tina ay.

3.8.19. Ta6nuua fut_settlement_account: PacuetHblii Kog

Ta6n. 38. Mona ta6nuybl fut_settlement_account

Mone Tun OnucaHune

repliD i8 CnyxebHoe nosie NoacuUcTeMbl penmkalmm
replRev i8 CnyxebHoe none nofAcucTeMbl pennkaumm
replAct i8 CnyxebHoe nose nogcucTeMbl penmkawmm
code c7 Kog, Bpokepckoit @upmbl unu Knuentckuii Kopg,
type i1 MpusHak BO - 1, KnnewT - 2
settlement_account cl2 PacuyeTHbIli Kog,

3.8.20. Ta6nuua session: MlHchopmaLus o TOProBoii ceccumn

Tabnuua cogepXnT MHChOPMAaLIMIo 0 PACIUCAHUM CECCUiA.

Tab6n. 39. Nona Ta6nuubl session

Mone Tun OnucaHune

repllD i8 CnyxebHoe nose nogcucTeMbl penmkalmm

replRev i8 Cnyxe6bHoe none noAcucTemMbl penkawumm

replAct i8 CnyxebHoe nose nogcucTeMbl penmkaumm

sess_id i4 MaeHTndmkaTop TOproBoi ceccum

begin t Bpewms Havana

end t Bpems okoH4YaHus

state i4 CocTosiHne ceccum

opt_sess_id i4 Homep cooTBETCTBYIOLLEN OMLMOHHON ceccum

inter_cl_begin t Bpems Havyana npoMeXXyTO4YHOro KAMpuHra

inter_cl_end t Bpems OKOHYaHWs1 MPOMEXYTOYHOTO KMPUHTa

inter_cl_state i4 CoCTOsIHME MPOMEXYTOUYHOTO KIMPUHTa

eve_on i1 Mpu3Hak Toro, YTo AONONHUTENbHAS BEYEPHASA ceccus byaeT NpoBoAUTLCA
eve_begin t Bpems Hayana AononHUTeNbHON BeyepHeit ceccum

eve_end t Bpems okoH4aHWs AONOMHUTENLHON BeYepHeit ceccum

mon_on i1 Mpun3Hak Toro, 4To AONOMHUTENbHASA YTPEeHHAS ceccusi ByaeT NPOBOANTLCA
mon_begin t Bpems Havyana A0onosHNTENbHON YyTPEeHHEeR ceccnmn

mon_end t Bpemsi OKOHYaHWs AONOMHUTENbHON YTPEHHEN ceccum
pos_transfer_begin t Hauano nHTepBana nepeHoca no3numii

pos_transfer_end t KoHeL, nHTepBasna nepeHoca no3vunii
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MpumeyaHus:

« Mons pos_transfer_begin 1 pos_transfer_end o603HaualoT neprog Bo BpeMsi TOProBoii ceccuu, B TEUEHUE KOTOPOro AelicTBYeT 0co6blii
PEXMM 3aK/IHUEHUS CAEOK MO UHCTPYMEHTY C MOCTABKOI B TeKyLUMii TOProBbIii AeHb. Bo Bpems AeiCTBUSA JaHHOMO pexuma 3anpeLLeHbl

BCe 3asiBKV N0 YKa3aHHOMY WHCTPYMEHTY, 3a UCK/IOUEHUEM afjpeCHbIX 3asiBOK BHYTPU OfHOl P®.

« [lone state MOXeT NpPUHMMaTL CneayoLme 3HayeHus:

0

1

2

3

4

Ceccusi HaszHadyeHa. Henb3si cTaBUTb 3as1BKW, HO MOXHO YAANATb.

Ceccusi nget. MoXHO CTaBUTb U yAansTb 3asBKu.

lMprocTaHoOBKa TOPros No BCEM MHCTPYMeHTaM. Henb3s CTaBuTh 3asiBKW, HO MOXHO yAaNAaTb.

Ceccus NPUHYAUTENBHO 3aBepLueHa. Henb3sa cTaBuTb U yaanaTb 3asBKuU.

Ceccus 3aBepLueHa no BpeMeHn. Henb3a cTaBuUTb U yaaniAaThb 3asdBKU.

¢ [Mone inter_cl_state Bbigaetcs (no 6MTOBO):

0x0

0x0

0x0

0x0

0x0

HeonpeaeneH. MOXHO CTaBUTb U yAANsATb 3as1BKM.
1 Byaywwii Ha cerogHsi. MOXHO CTaBUTb U YAANISATb 3as1BKU.

2 OTMeHeH. MOXHO CTaBuUTb 1 yoanATh 3aABKN.

4 Tekywmit, T.e. NGET, HAYETO HeMb3s. Henb3sa CTaBuTb U yaasifTb 3as1BKU.

8 Tekywuii, T.e. naeT (N0 BPEMEHU), HO (DAKTNYECKN 3aBEPLUEH M YK€ MOXHO BblKauMBaTbCsl, CHUMATb 3asiBKW. Henb3s cTaBuUTb

3asBKU, HO MOXHO YAaNsiTh.

0x10 YcnewHo 3aBepLUeH (B T.4. U N0 BpeMeHW). MOXHO CTaBUTb U yAansTb 3asBKM.

3.8.21. Ta6nuuya sma_master: HacTpoiiku agna npuBA3ku SMA-NOrvMHa K mactep-/10rmHam.

Tabnuua cogepXxuT MHHoPMaLIMIo O HACTPOIiKe NPUBA3KY SMA-I0rMHA K MacTep-normHam.

Ta6n. 40. NMona Tabnuubl sma_master

Mone Tun OnucaHvne

repliD i8 CnyxebHoe nosie NoAcUCTeMbI penmkalmn

replRev i8 CnyxebHoe none nofAcucTeMbl pennkaumm

replAct i8 CnyxebHoe nose nogcucTeMbl penmkalmm

sma_asp c20 JlorvH kNMeHTa yyacTHMKa TOpros 13 Tabnuubl user.

sma_aspref i4 Ccblinka 13 Tabnuupbl User Ha SI0TMH K/IMeHTa y4acTHUKa TOProB.
master_asp c20 JlorvH yyacTHuKa Topros U3 Tabnuubl user (MacTep-10rvH y4acTHUKa).
master_aspref i4 Ccbinka 13 Tabnuupl user Ha MacTep-n0rvH y4acTHUKa.

3.8.22. Ta6nuya sma_pre_trade_check: Hactpoiiku ana npegBaputenbHbIX NpoBepok SMA-

JTOrmHa

Tabnuua cogepxuT MHDOPMALIMIO O HACTPOVKaX NpeABapuTe/bHbIX NPOBEPOK 3asBOK SMA-NorMHa.

Tab6n. 41. Nona Ta6nuubl sma_pre_trade_check

Mone Tun OnucaHve
repliD i8 CnyxebHoe nosie NoAacUCTeMbI penmkalmn
replRev i8 CnyxebHoe none nofAcucTeMbl pennkaumm
replAct i8 CnyxebHoe nose nogcucTeMbl penmkawmm
check_id i8 YHUKabHbIN nAEHTUMKATOP 3anucy.
sma_asp c20 JlorvH KNeHTa yyacTHMKa TOpros 13 Tabnuubl user.
sma_aspref i4 Ccbl/lka 13 Tabnumupl USer Ha SIOTWH K/IMeHTa y4acTHMKa TOpPros..
check_number i1 Homep nposepku (1 - 7).
base_contract_code c25 Kop, BasoBoro aktmsa.
instrument_type i1 Tvn gepuBatumea:

¢ 0 - duroyepc
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Mone Tun OnucaHune

e 1-0nuuoH

e 3 - Kon cnpeg
client_code_check c7 Kog, knueHTa (cemusHak-KPKP), yyacTBytoLLmMiA B NpoBeEpKe.
value d26.2 3HaueHve, yyacTByloLLEee B NPOBEPKE.

3.8.23. Ta6nuuya clearing_members: Y4aCTHUKN KNUPUHra

Tabnuua cogepXxnT nHcopMaumio 0 6/T0KMPOBKax Y4aCTHUKOB.

Ta6n. 42. NMona Ta6nuubl clearing_members

Mone Tun OnucaHvne

repllD i8 Cnyxe6Hoe none noAcucTeMbl pennkaumm
replRev i8 CnyxebHoe none nogcucTeMbl penkaumm
replAct i8 CnyxebHoe none nogcucTeMbl pennkaumm
code c2 Kopg, yyacTtHuka

lock_type i1 Tun 6/10KMPOBKN

lock_date t [Jata 6noknpoBku

name c200 HasBaHue yyacTHuka

MpumeyaHus:

« [Mone lock_type MOXET NpuHMMATh CAeAyoLmMe 3HAYEHUS:
0 Het 6510KMpPOBKY.

2 nI/IKBVI,qaLI,I/IOHHbIIZ HETTUHI B OTHOLUEHWM YYacTHUKA K/TMPUHTa.

3.8.24. Ta6nuuya instr2matching_map: ConoctaBsieHue MHCTPYMEHTOB MaTUUHry
Tabnvua cnyxuT s CoNnocTaB/IeHNS MHCTPYMEHTOB MaTUUHTY, Ha KOTOPOM OHU 06pabaTbiBatoTCS.

Ta6n. 43. NMona tTa6nuubl instr2matching_map

Mone Tun OnucaHve

repllD i8 CnyxebHoe none noAcucTembl penkaumm
replRev i8 CnyxebHoe none nogcucTembl penmkaumm
replAct i8 CnyxebHoe none nogcMcTeMbl pennkaumm
base_contract_id i4 UncnoBoii naeHTudmkaTop 6a3oBoro KOHTpakTa
matching_id i1 M aeHTudmkarop MatumHra

3.8.25. Ta6nuuya sys_events: Tabnuya coobITUA

Ta6n. 44. Nona Tabnuybl sys_events

Mone Tun OnucaHune

repllD i8 CnyxebHoe nosne nogcucTeMbl pensmkalmm
replRev i8 Cnyxe6Hoe none nofAcucTembl penkawumm
replAct i8 CnyxebHoe none nogcucTeMbl penkaumm
event_id i8 YHVKa/bHbIN MAEHTUMKATOP COObITUA
sess_id i4 Homep ceccumn

event_type i4 Tun cobbITus

message c64 OnuvcaHue cobbITus

MpumeyaHus:

¢ Bo3MOXHble TVMbl COOLITUIA

event_type=1
message = "session_data_ready"
3akoH4YeHa 3arpyska faHHbIX U3 KIIMPYHIOBOI CUCTEMbI B TOPrOBYIO Nepes, Ha4yasiom HOBO TOProBOi ceccumn
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event_type = 2
message = "intraday_clearing_finished"
Bce pacueTHble npouenypbl B MPOMK/IMPUHIE 3aKOHYEHbI

event_type =4
message = "intraday_clearing_started"
Hayvano npomknupuHra

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

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

event_type = 8

message = "broker_recalc_finished"
[JleHexHble cpeacTBa nocsie NPOMK/MPUHIA NepecyuTaHsbl

Tabnmupl:
« opt_sess_contents - CNpaBOYHUK TOPryeMbIX MHCTPYMEHTOB
 opt_vch - CnpaBoYHKK TOPryembIX akTVBOB

» opt_rejected_orders - OTBeprHyTble B K/IMPUHT 3a1BKM

« opt_intercl_info - nHchopmaumsa o BM, paccuntaHHoO No pesysibtataM NpoM. KaMpuHra

* opt_exp_orders - 3a8BK/ Ha aKCN1pauuo
« option_series - ONuMoHHbIE cepumn

» sys_events - Tabnmua cobbITHiA

3.9. Notok IQS_OPTINFO_REPL - OnunoHbI: cnpaBoyHasi U CeECCUOHHAA UH-
c¢hopmauyusn

3.9.1. Ta6nuua opt_sess_contents: CnpaBoYHUK TOPryemMbIX UHCTPYMEHTOB

Ta6nvu_|,a COAEePXNT cnpaBOYHUK MHCTPYMEHTOB, Ha3HaAY€HHbIX K TOpram B CECCUIo.

Ta6n. 45. Nona Tabnuybl opt_sess_contents

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nofcucTeMbl pennkaumm

replRev i8 CnyxebHoe nose nogcucTeMbl penmkawmm

replAct i8 Cnyxe6bHoe none nogcucTembl penkaumm

sess_id i4 M aeHTudmkaTop TOproBoii ceccum

isin_id i4 YHWKasIbHbI YNCI0BOI MAEHTUIMKATOP MHCTPYMEHTa

isin c25 CVMBO/IbHbIN KO MHCTPYMEHTA

short_isin c25 KOpOTKMiA CUMBOJIBHBIN KO, MHCTPYMEHTA A/19 MHGDOPMALMOHHBIX CUCTEM

name c75 HanmeHoBaHue MHCTpymMeHTa

code_vch c25 Kop, 6a3oBoro aktusa. MNone 6yaeT yganeHo B Bepcun 6.5, 3HaYeHre cM.
B base_contract_code.

fut_isin_id i4 Kof dhblo4epCHOro NHCTPYMEHTa

old_kotir d16.5 PacueTHas ueHa (TeopeTnyeckas LieHa OnunoHa) Ha Havaso ceccuu. MNone
6yaeT yaaneHo B Bepcuu 6.5, 3HaueHre cMm. B settlement_price_open.

bgo ¢ d16.2 BasoBoe 'O noa oAHY NOKPbITYIO NO3ULMI0 Nognucunka (py6). Mone byget
yAasieHo B Bepcun 6.5, 3HaueHune cMm. B base_im_covered_sell.

bgo_nc d16.2 Baszosoe 'O nog 04Hy HEMOKPLITYO NO3MLMI0 Nognucuuka (py6). Mone 6y-
OeT yaaneHo B Bepcun 6.5, 3HaueHne cM. B base_im_sell.

europe i1 Pa3HoBMAHOCTL onuMoHa. 0 - ameprKaHCKWiA ONuKoH, 1 - eBponeickuii on-
LMOH

put i1 Twn onupmoHa. 0 - Call onuuoH,1 - Put onumoH
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Mone Tun OnucaHune

strike d16.5 LleHa cTpaiik

roundto i4 KonnuecTtBo 3HaKoB nocsne 3anaToli B LeHe

min_step dl6.5 MUWHMMasTbHBINA War npemnm

lot_volume i4 KonnuecTBo eanHuL, 6a30BOr0 akTUBa B MHCTPYMEHTE

step_price d16.5 CToumOoCTb LWara npemMumn

d_pg t [Jata okoH4YaHWs obpalleHns MHCTpyMeHTa. Mone byaeT yaaneHo B Bepcum
6.5, 3Ha4eHue cM. B last_trade_date.

d_exec_beg t [Jata Havana akcnmpauuy MHCTPyMeHTa

d_exec_end t [lata oKOHYaHWsA 3KCIMpaLumn MHCTPYMeHTa

signs i4 [Mone npusHakos

last_cl_quote d16.5 PacuetHas ueHa (TeopeTunyeckass UeHa OMUMOHA) Mnocne nocnefHe-
ro knupuHra. Mone 6yaeT ypaaneHo B Bepcun 6.5, 3HayeHwe cm. B
settlement_price.

bgo_buy dl6.2 BasoBoe O nog Nokynky Mapxupyemoro onuuoHa. Mone 6yaet yaaneHo
B Bepcun 6.5, 3HayeHune cMm. B base_im_buy.

base_isin_id i4 Uncnosoii ngeHTudmkarop 6a3oBoro MHCTpyMeHTa. HaumHas ¢ Bepcum 6.2
nosne He ucnonsayetcs (Bcerga 0). 45 nonyyeHns ngeHtudmkaropa ba-
30BOr0 MHCTPYMEHTa CnegyeT ncnonb3osarb nosne underlying_id n3 Tabnu-
ubl option_series. B nocnegyowmx Bepcusix none 6ygert yganeHo.

option_series_id i4 MpeHTucbmkatop onuuoHHo cepum

d_start t [Jarta BBOJA MHCTPyMeHTa B obpalleHne

base_contract_code c25 Kof 6a30BOro akTuea.

settlement_price_open d16.5 PacueTHas LeHa (TeopeTnyeckas LeHa OnuuoHa) Ha Hayasio Ceccum.

base_im_covered_sell d16.2 Ba3osoe 'O nog, ogHy NOKPbITYIO No3uuuio nognucuvika (pyo).

base_im_sell d16.2 Basosoe 'O nog, ofHY HENOKPLITYHO NO3MLUMI0 nognucunka (pyo).

last_trade_date t [Jata oKoH4YaHWsi o6paLleHnst NHCTPYMeHTa.

base_im_buy d16.2 BasoBoe 'O nog, Nokynky MapXmpyemoro onuuoHa.

settlement_price d16.5 PacueTHas ueHa (TeopeTuyeckas LieHa onuyoHa) nocne nocnegHero Ku-

puHra.

MpumeyaHus:

« TMone signs siBSIETC 6GUTOBOI MACKOi U NPUHUMAET CeayoLMe 3HAUEHUS:

0x01 Mpu3HaK TOProB/v B BEUEPHIOK CECCUI0
0x10 Mpr3HaK aHOHUMHOV TOProBAn

0x20 Mpu3HaK HeaHOHWMHOU TOProB/n

0x40 lMpr3HaK TOpros/v B OCHOBHYIO CECCUI0

0x800000  WHCTpYMEHT JoMycKaeTcs B TOPru B MHAVKATVBHOW cUCTEME KOTMPOBOK

3.9.2. Ta6nuua opt_vch: CnpaBoYHUK TOPryeMbiX aKkTUBOB
Tabnuua cogepXnT cnpaBoYHMK 6a30BbIX KOHTPAKTOB A/19 UHCTPYMEHTOB.

Ta6n. 46. NMons Ta6nuubl opt_vch

Mone Tun OnucaHune

repllD i8 CnyxebHoe nose noacucTeMbl pensmkalmm

replRev i8 CnyxebHoe none noAcucTeMbl penkawmm

replAct i8 CnyxebHoe none nogcucTemMbl penkaumm

code_vch c25 Kopg, 6asoBoro aktusa. MNone 6yaeT yganeHo B Bepcun 6.5, 3HaYeHre cM.
B base_contract_code.

name c75 HaunmeHoBaHve

exec_type cl Tvn ncnonHeHusa

curr c3 Bantota nnarexa
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Mone Tun OnucaHune

trade_scheme cl dopma TOpros

rate_id i4 MaeHTudmkarop Kypca

base_contract_id i4 UncnoBoii naeHtTudmkarop 6a3oBoro KOHTpakTa
negative_prices i1 Mpu3Hak orpaHNyYeHnss OTPULATE/bHbIX LIEH.
option_model i1 Mopaenb LeHoobpa3oBaHns OMLUOHOB.
base_contract_code c25 Kof 6a30BOro aktuea.

MpumeyaHus:

« Tone negative_prices MOXeT NpUHUMAaTh CrieflytoLie 3HaYeHNs:

0 LUeHbl cpb}oqepcos, LieHOBbIE TpaHnUbl U CTpaVIKVI OnuUMOHOB OrpaHnYeHbl NOJSTOXNTENbHLIMU 3HAYEHNUAMN

1 UeHbl hbloyepcoB, LEHOBbIE FPaHWLbl U CTPaKV ONLUMOHOB HE OrpaHUyYeHbI

« [None option_model MOXET NpMHUMAaTL cneayoLye 3HauYeHUs:

0 Mopgenb bnaka-Lloynsa

3.9.3. Ta6nuuya opt_rejected_orders: OTBeprHyTblie B KIMPUHT 3asiBKU

Ta6n. 47. Nona Ta6nuybl opt_rejected_orders

Mone Tun OnucaHvne

repllD i8 CnyxebHoe nose nogcucTeMbl penmkawmm

replRev i8 Cnyxe6bHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe nosie NoacuUcTeMbl penmkawmn

order_id i8 Homep 3asBku

sess_id i4 MaeHTudmkaTop TOproBoii ceccum

moment t Bpems nsmeHeHusi COCTOSIHWS 3as1BKN

isin_id i4 YHUKaU/TbHbIV YAC/TOBOI NAEHTUMKATOP MHCTPYMEHTA
client_code c7 Kog, knneHTa

dir i1 HanpasneHve

xamount i8 O6BEM, KONTMHYECTBO eAVNHWUL, UHCTPYMEHTa

price d16.5 LleHa

date_exp t [ata ncreueHus 3anBku

id_ord1 i8 Homep nepBsoii 3asBkn

moment_reject t Bpewms, korga 3asBka 6blna oTBeprHyTa

ret_code i4 Kog Bo3Bpata npoueaypbl nepenocTaHoBKM
ret_message c255 TekCT coobLEHNA O MPUYMHE OTBEPXEHUS 3a8BKN NPU NepenocTaHoBKe
comment c20 KommeHTapwuii Tpeligepa

login_from c20 JNorvH nonb3oBartens, NOCTaBUBLUETO 3asBKy

ext_id i4 BHeLHWin Homep

3.9.4. Ta6nuuya opt_intercl_info: uHdopmauunsa o BM, paccumtaHHol no pe3ysibTatam npome-

XYTOYHOIO K/IMpUHra

Ta6n. 48. NMons Ta6nuubl opt_intercl_info

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nofcucTembl pennkaumm

replRev i8 CnyxebHoe nosne nogcucTeMbl penmkawmm

replAct i8 CnyxebHoe none noAcucTeMbl penkaumm

isin_id i4 YHUKaJ/TbHbIV YAC/TOBOI NAEHTUMKATOP MHCTPYMEHTA

client_code c7 Kog, knneHTa

vm_intercl d16.2 BapuauyoHHas mapxa, cnucaHHas uan nosyyeHHast B MPOMEeXYTOUHbI
KVPUHT
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Ta6n. 49. NMonsa Ta6nuubl opt_exp_orders

3.9.5. Ta6nuua opt_exp_orders: 3asaBKMN Ha aKCnupayuto

Mone Tun OnucaHue

repllD i8 Cnyxe6bHoe none nogcucTembl penkaumm

replRev i8 CnyxebHoe nosie noacucTeMbl penmkawmm

replAct i8 CnyxebHoe none nofcucTembl pennkaumm
exporder_id i8 MaeHTudmkaTop 3asBKM Ha aKcnvpauuo

client_code c7 Kop knuneHTa

isin_id i4 YHUKa/TbHbI YAC/TOBOI NAEHTUMKATOP MHCTPYMEHTa
xamount i8 KonnuectBo akcnmpmpyeMbix No3uuuii

sess_id i4 MaeHTudbmkaTop TOproBoii ceccum

date t [ata n Bpems

xamount_apply i8 KonnuecTtso B 3asiBKax Ha MOMEHT NPOMEXYTOUYHOTO KMPUHra

Ta6n. 50. Monsa Ta6nuubl option_series

3.9.6. Tabnuua option_series: ONUMOHHbIE Cepun

Mone Tun OnucaHune

repllD i8 CnyxebHoe nose nogcucTeMbl penmkalmm

replRev i8 Cnyxe6Hoe none noAcucTeMbl pennkaumm

replAct i8 CnyxebHoe none NogcucTeMbl penkaumm

series_id i4 MaeHTudmKaTop ONLMOHHOR cepun

underlying_id i4 MaeHTndmkatop dbrovepca

base_contract_id i4 MpaeHTndmkaTop 6a30BOro KOHTpakTa

expiration_date t [Jara 3aBepLueHns neproga UCrnosHeHus

expiration_anchor_date t AkopHasa para

days_to_expiration i4 KonuuecTtBo pabounx gHei (Mo MECTHOMY KasieHAapto) A0 UCMOSTHEHNS

years_to_expiration f Bpems [0 akcnvpauum onumoHa B A0NsX roga (kaneHaapHbIX gHel 4o aKe-
nMpauum/KonNM4ecTBo AHel B roay)

series_type cl Tun: D-gHeBHOW; W-HefenbHbIi; M-MecauHblii; Q-KBapTaslbHbIN

small_name c25 CVIMBOJIbHBbIN KOZ,

A d20.15 MapameTp pacuyeTa KpuvBOI BONaTWILHOCTU No mModenu Bnaka-Lloynsa.
Mone 6yneT yaaneHo B Bepcun 6.7, 3HayeHne cM. B a_black.

B d20.15 MapameTp pacuyeTa KpuvBOI BoNaTWibHOCTU No mModenu Bnaka-Lloynsa.
Mone 6yneT yaaneHo B Bepcun 6.7, 3HaveHue cM. B b_black.

C d20.15 MapameTp pacueTa KpyvBOI BonaTWibHOCTM No modenu Bnaka-lloynsa.
Mone 6yneT yaaneHo B Bepcuun 6.7, 3HaveHue cM. B ¢_black.

D d20.15 MapameTp pacueTta KpvBOI BONaTWILHOCTVM NO Modenu bnaka-lloynsa.
Mone 6yneT yaaneHo B Bepcun 6.7, 3HaueHne cMm. B d_black.

E d20.15 MapameTp pacuyeTa KpuvBOI BONaTWILHOCTU No Modenu Bnaka-Lloynsa.
Mone 6yneT yaaneHo B Bepcun 6.7, 3HayeHne cM. B e_black.

S d20.15 MapameTp pacuyeTa KpuvBOI BoNaTWIbHOCTM No mModenu Bnaka-lloynsa.
Mone 6yneT yaaneHo B Bepcun 6.7, 3HaveHne cM. B s_black.

strike_step d16.5 Lar cTaiikoB

use_null_volat i1 1 - MpusHak HyneBol BonatuasbHocTK, 0 - NHaue

sub_risk i1 1 - Mpu3sHak y4yeTa puckoB No cybToukam pucka, 0 - MHaue

volat_min d20.15 JIuMnT BONATUILHOCTU MUHUMAa/TbHBIA

volat_max d20.15 JIMMUT BONATUILHOCTY MaKCUMasTbHbI

volatility _risk f Tekywiasa craBka p1cka Bos1aTuIbHOCTU B fONAX

volatility_mismatch_risk f TekyLLas cTaBKa pucka paccorsiacoBaHus BONaTUILHOCTU B A0MAX

signs i4 Mone npusHakos

a_black f MapameTp pacueTa KpuBOI BosaTUILHOCTM No Mogenu Bnaka-LWoynsa
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Mone Tun OnucaHune

b_black f MapameTp pacueTa KpuBOIi BosiaTUbHOCTM No Mogenu Bnaka-LWoynsa
c_black f MapameTp pacyeTa KpMBOIi BoNaTuibHOCTY No mogenu bnaka-LWoynsa
d_black f MapameTp pacuyeTa KpuBOI BoslaTUILHOCTM No Mogenu bnaka-LWoynsa
e_black f MapameTp pacueTa KpyBOIi BONaTUbHOCTM No mogenu bnaka-Lloynsa
s_black f MapameTp pacuyeTa KpuBOI Bos1aTUILHOCTM No Mogenu Bnaka-LWoynsa
a_bach f MapameTp pacyeTta KpvBOI BONaTUILHOCTY N0 Mogenu balense
b_bach f MapameTp pacuyeTa KpuBOIi BONIATUILHOCTM MO Mogenu balwense
c_bach f MapameTp pacyeTa KpyBOIi BONATUILHOCTM MO Mogenu balesnbe
d_bach f MapameTp pacyeTta KpyBOI BONATULHOCTY N0 Mogenu ballense
e_bach f MapameTp pacyeTta KpvBOI BONATUILHOCTY NO Mogenu balense
s_bach f MapameTp pacyeTta KpVBOW BONATWULHOCTY NO Mogenu balenbe
MpumeyaHus:

« [None signs saBnseTcs 6GUTOBOI MAacKON N MOXET NPUHUMATL CefytoLme 3HaUYEHUS:

0x1 VcnonHeHve B BEYEPHUI UM NPOMEXYTOUHbINA KAMPUHT: O - BEUEPHUIA KIMPUHT; 1 - NPOMEXYTOUHbINA KIAUPUHT

3.9.7. Ta6nuuya sys_events: Tab6nuuya coobITUMA

Ta6n. 51. Monsa Ta6nuubl sys_events

Mone Tun OnucaHune

repliD i8 CnyxebHoe nose nofcucTeMbl pennkawmm
replRev i8 CnyxebHoe nose nogcucTeMbl penimkawmm
replAct i8 CnyxebHoe none nogcucTemMbl penkaumm
event_id i8 YHVKa/TbHbIN MAEHTUMKATOP COObITUA
sess_id i4 Homep ceccun

event_type i4 Tun cobbITuA

message c64 OnuvcaHue cobbITus

MpumeyaHus:

» B0O3MOXHbIe TUMbl COGLITHI

event_type=1

message = "session_data_ready"
3akoHueHa 3arpyska AaHHbIX U3 KMPYHIOBOW CUCTeMbI B TOPTrOBYIO Nepes, Ha4asioM HOBOW TOProBoli ceccum

event_type = 2

message = "intraday_clearing_finished"
Bce pacueTHble npoueaypb! B NPOMK/IMPUHTE 3aKOHYEHbI

event_type =4

message = "intraday_clearing_started"

Hauano npomknvpuHra
event_type =5

message = "clearing_started"
Hauano ocHOBHOrO K/IMpUHra

event_type =6

message = "extension_of _limits_finished"

Pa3,CI|BI/I)KKa NIMMNTOB 3aKOHYeHa

event_type = 8

message = "broker_recalc_finished"

[eHexHble cpeacTaa nocse NPpoMKINpUHra nepecynTaHbl

3.10. Motok IQS_MM_REPL - UHchopmayua o6 ob6asatenbcrteax MM

Tabnuubl:

« fut_MM_info - O6s13aTenscTBa MM no dhbtouepcam
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* opt_MM_info - O6s3arenbcTea MM no onumoHam

* cs_mm_rule - Tabnuua c MHCTPYMeHTaMu A4/19 nepecyeTa LieHTpasIbHOro cTparika

* mm_agreement_filter - Tabnuua c Homepamu 1 TMNamy AOrOBOPOB Ha OKa3aHWe MapKeT-MeKePCKUX yCyr
3.10.1. Ta6nuuya fut_MM_info: O6a3arenscTtBa MM no brovepcam

Ta6n. 52. Nona ta6nuybl fut_ MM_info

Mone Tun OnucaHvne

repliD i8 CnyxebHoe nose nogcucTeMbl penmkawmm

replRev i8 CnyxebHoe none noAcucTeMbl penkaumm

replAct i8 CnyxebHoe nosie NnoacuUcTeMbl penmkaymm

isin_id i4 YHWKasIbHbIA YNCI0BOIN MAEHTUIMKATOP MHCTPYMEHTa

sess_id i4 MaeHTudmkaTop TOproBoii ceccum

spread d16.5 Cnpep B nyHKTax

price_edge_sell d16.5 LleHa xygLieli 3asBKu Ha NPoZaxy, BowleaLeli B cnpeg,
xamount_sells i8 KonmyecTBO KOHTPaKTOB B 3asiBKax Ha NPOAaxy, BXOAALLMX B Crpes
price_edge_buy d16.5 LleHa xyfLueii 3asBK/ Ha MOKYMKy, BOLLeALIei B cnpes,

xamount_buys i8 KonnuectBo KOHTPAKTOB B 3asBkax Ha MOKYMKY, BXOAALMX B CrIpef,
mm_spread d16.5 Cnpeg no gorosopy

Xmm_amount i8 KonuuyecTtso 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 BbINosHeHMs O6s3aTeNsCTB

period_start t Hauano nepuoga felictemsi npasun MM

period_end t OkoHuaHue nepuoga feicteusi npasun MM

client_code c7 Kopa knneHTa

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

fulfil_min d6.2 MpoLEeHT MUHUMAILHOTO UCNONHEHUST 06A3aTe/NbCTB 3a TOProByHO CECCUID
fulfil_partial d6.2 [MpOoLEHT YaCTNUYHOrO UCMOMHEHUSI 0653aTeNbCTB 3a TOPrOBYH CECCUID
fulfil_total d6.2 [MpOoLEHT NOIHOTO UCMONTHEHNST 0653aTeNbCTB 3a TOProBYH CECCUID
is_fulfil_min i1 MpW3HaK MMHUMaNIbHOTO UCMNOMHEHNUS 06A3aTeNbCTB B TEKYLLWIA MOMEHT
is_fulfil_partial i1 Mpu3HaK YacTUYHOTO UCMOSTHEHNS 06513aTEeNbCTB B TEKYLLMIA MOMEHT
is_fulfil_total i1 Mpu3HaK NOMHOrO NCNOMHEHWS 06A3aTeNbCTB B TEKYLLMIA MOMEHT
is_rf i1 Mpu3Hak 06s13aTe/IbCTBA pacyeTHOM hrpMbl

id_group i4 MpeHTudmkaTop MapkeT-Melikepckoii CBS3KN

MpumeyaHus: B Tabnuue fut MM_info notoka IQS_MM_REPL TpaHcnmpyloTcs 06a3atenbcTBa MapkeT-MelikepoB ¢ AeTannsaumveli 4o ce-
MW3HAYHOTO K/IMEHTCKOTO KoAaa.

3.10.2. Ta6nuuya opt_MM_info: O6a3aTtenscTBa MM no onuynoHam

Ta6n. 53. Nona ta6nuybl opt_MM_info

Mone Tun OnucaHne

repliD i8 CnyxebHoe none nogcMcTembl pennkaumm

replRev i8 CnyxebHoe nosne noacucTeMbl penmkalmm

replAct i8 CnyxebHoe none noAcucTeMbl pennkaumm

isin_id i4 YHVKa/TbHbIN YACTOBOW UAEHTUMNKATOP NHCTPYMEHTa

sess_id i4 aeHTndmkaTop TOproBoi ceccum

spread d16.5 Cnpef B NyHKTax

price_edge_sell dl6.5 LleHa xyfLueit 3asaBK/ Ha NPOAaXy, BoLleALleli B crnipes,
xamount_sells i8 KonnuectBo KOHTPAKTOB B 3asBKax Ha NPoAaxy, BXOAALMX B Cripes
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Mone Tun OnucaHune

price_edge_buy d16.5 LleHa xyfLweli 3asaBK1 Ha NOKYMKY, BOLUEALLER B cnpe,

xamount_buys i8 KonnuectBo KOHTPAKTOB B 3asiBKax Ha MOKYMKY, BXOAALLMX B CrIpes,
mm_spread dl6.5 Cnpef no gorosopy

Xxmm_amount i8 KonuyecTtBo no gorosopy

spread_sign i1 MpusHak: 1 — cnpef He gepxutcs, 0 — aepxuTcs

amount_sign i1 Mpu3Hak: 1 — KoMyecTBo He aepxuTcs, 0 — aepxuTca

percent_time d6.2 MpoueHT BbiNonHeHns ObsA3aTenscTB

period_start t Hauano nepvoga gencreusi npasuia MM

period_end t OkoHuYaHue nepvoga aeictams npasua MM

client_code c7 Kof knueHTa

cstrike_offset d16.5 CwMeLLeHMe OT LieHTpasnbHOro cTpaiika

active_sign i4 MpusHak: 1 — 3anuck ygasneHa (CTana He akTuBHa), 0 — akTUBHA
agmt_id i4 MpeHTndmkaTop obasarensctea MM

fulfil_min d6.2 MpoLEeHT MUHUMATLHOTO UCNONHEHUSI 06A3aTeNbCTB 3a TOProByHO CECCUID
fulfil_partial d6.2 [MpOLEHT YaCTNUYHOrO UCMOMHEHUSI 0653aTEeNbLCTB 3a TOPrOBYH CECCUID
fulfil_total d6.2 [MpOoLEHT NOIHOTO UCMONTHEHNST 0653aTeNbCTB 3a TOProBYH CECCUID
is_fulfil_min i1 MpW3HaK MMHUMaNIbHOTO UCMNOMHEHNUS 06A3aTeNbCTB B TEKYLLMIA MOMEHT
is_fulfil_partial i1 Mpu3HaK YaCTUYHOTO UCMOSTHEHUS 06S13aTENbCTB B TEKYLLMIA MOMEHT
is_fulfil_total i1 Mpu3HaK NOMHOrO NCNOMHEeHUs 0693aTeNbCTB B TEKYLLMIA MOMEHT
is_rf i1 Mpu3Hak 06s13aTe/IbCTBA pacyeTHol hpMbl

id_group i4 MpeHTudmkaTop MapkeT-Melikepckoii CBS3KM

MpumeyaHus: B Tabnuue opt_MM_info notoka IQS_MM_REPL TpaHcnupytTcs 06si3aTenbcTBa MapkeT-MelikepoB ¢ geTanmsauvein o

CEeMN3Ha4YHOIo KJIMEeHTCKOro koga.

3.10.3. Ta6nuuya cs_mm_rule: Tabnuuya ¢ UHCTPyMEHTaMU ANA NepecyeTa LeHTPa/IbHOro

cTpaiika
Ta6n. 54. Nona Tabnuubl cs_mm_rule
Mone Tun OnucaHve
repllD i8 Cnyxe6bHoe none nogcucTembl penkaumm
replRev i8 CnyxebHoe nose noacucTeMbl penmkaymm
replAct i8 CnyxebHoe none nofcucTembl pennkaumm
sess_id i4 MaeHTudmkaTop TOproBoii ceccum
client_code c4 Kop knuneHTa
option_series_id i4 M aeHTndmkaTop ONuUMOHHON cepun

3.10.4. Ta6nuya mm_agreement_filter: Ta6nuua c Homepamu n TUNamMmm AOroBOPoOB Ha OKasa-
HUe MapKeT-MelKepCKNx ycnyr

Ta6n. 55. Mona ta6nuubl mm_agreement_filter

Mone Tun OnucaHvne

repllD i8 CnyxebHoe nose nogcucTeMbl penmkawmm
replRev i8 CnyxebHoe none nogcucTembl penkaumm
replAct i8 CnyxebHoe none nogcucTemMbl penkaumm
agmt_id i4 MpaeHTudomkaTop gorosopa

is_fut i1 Tun o6sA3aTenscTBa

agreement c50 Homep porosopa

client_code c7 Kog kineHTa

3.11. NMNotok RFS_INFO_REPL - CnpaBouyHuku RFS

Tabnuupl:
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* Ip_users - CnpaBoYHVK NPOBaiiaepoB IMKBUAHOCTU

» base_contract_min_amount - MMHUMaIbHO AONYCTUMbIA 06BEM

3.11.1. Ta6nuua Ip_users: CnpaBo4YHMK NpoBaigepoB JIMKBUAHOCTU

Ta6n. 56. Monsa ta6nuubl Ip_users

Mone Tun OnucaHune

repliD i8 CnyxebHoe nose nogcucTeMbl penmkaLmm
replRev i8 CnyxebHoe nose nogcucTeMbl penmkalmm
replAct i8 Cnyxe6Hoe none noAcucTeMbl penkaumm
Ip_code c20 JlorvH npoBaigepa NMKBUAHOCTN
client_code c7 Kog, knneHTa

3.11.2. Tabnuua base_contract_min_amount: MMUHUMaNbLHO AONYCTUMbIA 0GBbEM

Ta6nV|u,a COAEPXUT OrpaHnyeHnsa Ha MMHUMasibHO ,EI,OI'IyCTVIMbI[/lI obbem KOTUPOBOK.

Ta6n. 57. Nona Tabnuybl base_contract_min_amount

Mone Tun OnucaHune

repliD i8 CnyxebHoe nose nogcucTemMbl penkaumm
replRev i8 CnyxebHoe none nogcucTeMbl penikaumm
replAct i8 CnyxebHoe nose NoAcUCTEMbI pennkalmumn
base_contract_code c25 Kog, 6a30BOro KoHTpakTa

min_amount i4 MUWHMMasTbHBI 06bEM B KOHTpaKTax
MpumeyaHus:

» 3HauyeHvie "*" B none base_contract_code 03Ha4aeT, YTO AaHHOE OrpaHNYeHne NCNO/b3YEeTCs AN BCEX 6Aa30BbIX KOHTPAKTOB, HE yKa3aH-

HbIX B faHHOW Tabnuue.

3.12. Notok RFS_FINESLEVEL_REPL - YpoBHM wTpacoB nonb3oBarTens

Tabnmupl:

« fines_level - ¥YpoBHu wtpacoBs nonb3osarens

3.12.1. Ta6nuuya fines_level: YpoBHu wtpacoB nonb3oBarensa

Tabnuua conepXuT WTpadbl, HAYMCNEHHbIE NOMb30BATESIO 3a HEMOATBEPXAEHNE CAEOK MO MHAVMKATUBHBLIM KOTUpOBKaM. LLUTpadbl pac-
CUMTLIBAETCA U BeflyTcs 4715 KaXA0l KOMOMHALMMW: KNIMEeHTCKWIA Kog, 6a30Bblii aKTVB, TUM UHCTPYMEHTA.

Ta6n. 58. Mona ta6nuubl fines_level

Mone Tun OnucaHvne

repllD i8 CnyxebHoe nose nogcucTeMsl pensimkawmm
replRev i8 Cnyxe6bHoe nose nogcucTemMbl penkaumm
replAct i8 CnyxebHoe none nogcucTembl penkaumm
client_code c7 Kog, knneHTa

code_vcb c25 Kof 6a30B0Oro aktnea

isin_type ul Tun MHCTpyMeHTa

fine_level u8 YpoBeHb Wwrpada, yMHOXEHHbIV Ha 10°
moment_ns u8 Bpewms pacueTta B HaHOCeKyHAax
MpumeyaHus:

* [Mone isin_type MOXeT cofiepxathb CneaytoLe 3HaueHus

0 Pbioyepc

1 OnuuoH

2 VHCTpymMeHT-CcBA3Ka

¢ YT06bI NOMY4nTHL NPaBW/IbHOE 3HAYEHUE YPOBHS WTpada, HeobxoammMo nepegaHHoe B none fine_level 3HaueHne yMHOXMTb Ha 10 s,
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3.13. MNotok RFS_PENALTY_REPL - Jlor wrpadgHbIX CaHKLiA

Tabnuubl:

» penalty_log - Jlor wrpagHbIX CaHKLMWIA

3.13.1. Ta6nuuya penalty_log: /lor wrtpadyHbIX CaHKLMIA

Tabnuua cofepXuT XypHa LWTpagHbIX CaHKLMIA, MPUMEHEHHbBIX K NO/Ib30BATESI0 3a HEMOATBEPXKAEHNE CAEMOK N0 MHAMKATUBHBIM KOTU-
poBKam.

Ta6n. 59. Mons Ta6nuubl penalty_log

Mone Tun OnucaHne

repliD i8 CnyxebHoe nose noacuUcTeMbl penmkalmm

replRev i8 CnyxebHoe nosne noacucTeMbl penmkawmm

replAct i8 Cnyxe6bHoe none noAcucTeMbl penkaumm

client_code c7 Koga knneHTa

code_vch c25 Kopg, 6a30B0ro aktnsa

isin_type ul Tun NHCTpyMeHTa

quotes_deleted ul CaHkuma "CHATUE aKTUBHbIX KOTUPOBOK™: O - HeT, 1 - aa
prohibition_applied ul CaHkupsa "3anpeT BbicTaBneHns kotuposok™: O - HeT, 1 - aa
level_after_penalty u8 YpoBeHb WwTpacha nocne NpUMeHeHNs CaHKLWi, YMHOXEHHbI Ha 10°
penalty_start_ns u8 Bpems Hayana npyMeHeHWst CaHKUMWIA B HAaHOCEeKYHax
penalty_end_ns u8 Bpems OKOHYaHWs1 TPUMEHEHUST CaHKLMIA B HAHOCEKYHAAX
sess_id i4 MaeHTndmkaTop TOproBoii ceccum

MpumeyaHus:

* TMone isin_type MOXeT cofiepxaTb cnefytoLuye 3Ha4eHus
0 dbroyepc
1 OnuuoH
2 /IHCTpyMeHT-CBsi3Ka

. L~|T%6b| nony4nTb NpaBUIbHOE 3HAYEHKE YPOBHS LUTpada, He06X0AMMO NepeAaHHoe B nose level_after_penalty 3HaueHne yMHOXUTb Ha
10”.

3.14. Notok RFS_USERMARKETDATA_REPL - MNoTOKM NUKBUAHOCTU, KOTU-
POBKU, KBasucAes/ KU U cAenKu

Tabnuupbl:

 streams_log - XXypHas nusmeHeHuiA NOTOKOB SIMKBUAHOCTN

* streams - )XypHas akTUBHbIX NOTOKOB JIMKBULHOCTM

* quotes_log - XXypHan n3MeHEeHM KOTUPOBOK

* quotes - >KypHas1 akTUBHbIX KOTMPOBOK

* user_gdeal - XXypHan KkBasucaenok nonb3osaresns

* user_gdeal_state - CocTosiHMe KBa3UCAENOK NOMb3oBaTens

« user_deal - XXypHan cienok nonb3osarens

» user_multileg_deal - XypHan caenok nonb3oBatens No cBsizkam
 heartbeat - Cnyxe6Hasn Tabnmua cepepHbIX 4acoB

* sys_events - Tabnuua cobbITui

3.14.1. Ta6nuua streams_log: )XypHan nsmeHeHuii NOTOKOB JIMKBUAHOCTU

Tabnuua coaepXuT XypHan U3MeHeHUii NOTOKOB JIMKBUAHOCTYW. 3anvcu Tabnmubl (pUNLTPYOTCS: NOTPe6UTENb IMKBUAHOCTU BUAUT TOLKO
CBOV NOTOKY; NpoBaiifepbl BUAAT BCE MOTOKU, B 3aN1CsX CKPbITa MHhopMaLus 0 noTpeduTene.
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Ta6n. 60. Mona Tabnuubl streams_log

Mone Tun OnucaHve

repllD i8 Cnyxe6Hoe none nNoAcucTeMbl pensimkaumm

replRev i8 CnyxebHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe none nogcucTeMbl pennkaumm

sess_id i4 MaeHTudmkaTop TOproBoii ceccum

stream_id u8 YHWKa/IbHbI YNCTOBOIN NAEHTUUKATOP NOTOKA

isin_id u4 YHVKa/TbHbIN YAC/TOBOW UAEHTUUNKATOP NHCTPYMEHTa

client_code c7 Ko knueHTa, co3gasLuero noTok

Ic_login c20 JIorvH KNneHTa, co3fasLuero noTok

Ic_tag c64 Tar noTpebuTens NMKBUAHOCTU

amount u8 KonnuectBo eauHNL, IHCTPYMEHTa

dir ul Hanpaenexue onepauun: 1 - Nokynka, 2 - npogaxa, 3 - 06a HanpaseHus.

duration_type u8 MpofomKUTEeNbHOCTL NOTOKA

signs i8 dnaru onepauuu

speed_bump_type ul OrpaHv4eHns Ha 4acToTy O6HOB/NEHVA KOTVPOBOK NpoBaligepamu IMKBIUL-
HOCTU. 3a@eTcAa Kak MMHMMa/IbHOe BPeMSI XU3HW KOTMPOBKM nposarigepa
B CeKyHAax.

close_reason ul MpuynHa 3aKpbITUS NOTOKA JINKBUAHOCTU

moment t Bpemsi usMeHeHnsi COCTOSAHWSA NOTOKa JIMKBUAHOCTU

moment_ns u8 Bpemsa n3smeHeHns cocToaHns notoka nnkengHoct, UNIX-Bpems B HaHO-
cekyHaax

gdeal_id u8 MpeHTndomkaTop kBasucgenkv B RFS. MNone 3anonHaeTcs npy 3akpbiTtyum
noToKa SINKBUAHOCTY.

spectra_deal_id u8 MpeHTndomkatop caenkm B TC CnekTtpa. [None 3anonHAeTcs npy 3akpbiTim
noToKa NIMKBULHOCTH.

comment c20 KommeHTapuin LC

comment_to_Ip c20 KommeHTapwuii LP

local_stamp

JlokanbHoe Bpems nonb3osBarens

MpumeyaHus:

« [one signs npeactaBnsieT coboli GUTOBYH Macky:

O0x1 ABTOMaTMyeckoe NOATBEPXAEHNE KBA3UCAENOK NpoBaiiaepamu: 0 - MOXHO BbICTAB/MATb /06bIE KOTUPOBKK; 1 - TONbKO KOTUPOBKM

C aBTOnoATBEPXXAEHNEM.

0x2 TMpu3HaK 3aKpbITOro NoToKa.

« TMone duration_type MOXET cofiepXaTb CleayoLye 3HaueHus:

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

4 120 cekyHA,

« TMone speed_bump_type MOXeT cofiepxaTb CrefytLne 3HaYeHuns:

0 HeT orpaHuyeHuii
1 0,2 cekyHabl

2 0,5 cekyHf

3 1 cekyHpa

4 3 cekyHabl

« Tone close_reason MOXET COZEPXaTb CeaytoLue 3HaYEHNS:
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1 coBeplueHa caenka

2 cpenka He coBepLUEHa Mo NpUYnHe OTCYTCTBUS cpeacTBy LC

3 no 3anpocy LC
4 N0 BpeMeHun
5 3aKpbITO agMVHUCTPaTOPOM TOProB

6 OKOoHuaHue TOpFOBOI7I ceccun

3.14.2. Ta6nuua streams: AKTUBHbIE€ NOTOKU JINKBUAHOCTU

Ta6nV|u,a C aKTUBHbIMW 3anncamMn 13 streams_log. Ana yganeHHbIX 3anuce 3aHy/1AKTCA BCE M0/, KPOME pernyinkaumoHHbIX. YaasleHHble
3anncn Ncnosib3ytTcAa NOBTOPHO npn ﬂ,06aBﬂeHMVI HOBbIX MOTOKOB. Taknm o6pa30M, o6u4ee KOMMYecTBO 3anvceii B Ta6n|/|u,e paBHO Makcun-
MaslbHOMY YnCNy OAHOBPEMEHHO OTKPbITLIX NOTOKOB. PuUbTpaLma aHasiormyHa TaGJ'IVILI,e streams_log.

Ta6n. 61. Nona Tabnuybl streams

Mone Tun OnucaHvne

repliD i8 CnyxebHoe nosie NoAcUCTeEMbI penimkalmn

replRev i8 CnyxebHoe none nofcucTeMbl peninkaumm

replAct i8 CnyxebHoe nosne nogcucTeMbl penmkalmm

sess_id i4 MaeHTndmkaTop TOproBoii ceccum

stream_id u8 YHUKaU/TbHbI YAC/TOBOI NAEHTMMKATOP NOTOKa

isin_id u4 YHWKasIbHbIA YNCI0BOI MAEHTUIMKATOP MHCTPYMEHTa

client_code c7 Kof knueHTa, co3fasLuero noTok

Ic_login c20 JIorvH KNneHTa, co3aasLuero NoTok

Ic_tag c64 Tar noTpebuTens AMKBMAHOCTU

amount u8 KonuuecTtso eAnHUL, MIHCTPyMeHTa

dir ul HanpasneHve onepauun: 1 - Nokynka, 2 - npogaxa, 3 - o6a HanpasneHus:.

duration_type u8 MpofomKnTeNbHOCTL NOTOKA

signs i8 dnarn onepauun

speed_bump_type ul OrpaHuyeHmnst Ha 4acToTy OGHOB/IEHWS NPEAIOKEHNIA NpoBaiLepoB /n-
KBWOHOCTW. 3afaeTcst Kak MUHUMasIbHOE BPEMS XXM3HW KOTUPOBKU NPOBaii-
[epa B cekyHAax.

close_reason ul MpuunHa 3aKkpbITUA NOTOKA INKBUAHOCTU

moment t Bpems nsmeHeHusi COCTOSIHWS MOTOKA JIMKBUAHOCTH

moment_ns u8 Bpems n3smMeHeHnss COCTOAHNA noTtoka NnkengHocTn, UNIX-Bpemsi B HaHO-
cekyHaax

gdeal_id u8 MpeHTndomkaTop ksasucgenkv B RFS. MNone 3anonHaeTcs npy 3akpbiTum
noToKa NIMKBULHOCTH.

spectra_deal_id u8 MpeHTtudmkartop caenku B TC CnekTtpa. Mone 3anosiHAeTcs npu 3akpbiTum
noToKa SINKBUAHOCTY.

comment c20 KommeHTapwuii LC

comment_to_Ip c20 KommeHTapuin LP

local_stamp t JlokanbHOe Bpemsi nonb3oBartens

MpumeyaHus:

« [None signs npeactaBnseT coboii BUTOBYHO Macky:

0x1 ABTOMaTMyeckoe noagrTeepxaeHne Kkeasncaenok I'IpOBaVI,D,epaMVIZ 0 - MOXHO BbICTaBNSATb Nt06bIE KOTUPOBKMU; 1 - TONIbKO KOTUPOBKMN

C aBTonoATBepxXaeHnem.

0x2 [Mpu3HaK 3aKkpbITOro NoToKa.

« [Mone duration_type MOXET cofiepXaTb CleaytoLpe 3HaYeHs:

0 He orpaHuyeH

1 30 cekyHpg,
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2 60 cekyHp,
3 90 cekyHp
4 120 cekyHA,
 [Mone speed_bump_type MOXeT cofepxaTb cefyloLye 3HaueHus:
0 HeT orpaHunyeHuii
1 0,2 cekyHabl
2 0,5 cekyHp
3 1 cekyHaa
4 3 cekyHAb!
 [one close_reason MOXeT CoAgepxarb C/efytoLime 3Ha4YeHns:
1 cosepLueHa caenka
2 cpernka He coBepLueHa No npu4uHe oTCcyTCTBUS cpeacTey LC
3 no 3anpocy LC
4 no spemeHu
5 3aKpbITO afMWHUCTPATOPOM TOProB
6

OKOHYaHue TOpProBoli ceccumn

3.14.3. Ta6nuua quotes_log: XXypHan nameHeHuii KOTUPOBOK

Tabnvua cogepXxuT /1I0r KOTUPOBOK. 3anucu Tabnvusl PUALTPYIOTCS: NoTpebuTens nnkemagHoctn (LC) Buaut cBon Kotuposku (TakeQuote)
N KOTMPOBKM LP 13 cBoMX NMOTOKOB, B KOTMpOBKax LP ckpbiTa nHdopmauus o nposaligepe; nposavigep nvksngHoctu (LP) BuanT csomn
KOTVPOBKW M3 BCEX MOTOKOB, B 3anN1CAX CKpbITa MHhopMaums o notTpebutene.

Ta6n. 62. Monsa Ta6nuubl quotes_log

Mone Tun OnucaHne

repliD i8 CnyxebHoe nosie NoacUCTeMbl penmkalmm

replRev i8 CnyxebHoe nosne nofAcucTeMbl peninkaumm

replAct i8 CnyxebHoe nose nogcucTeMbl penmkawmm

sess_id i4 MaeHTndmkaTop TOproBoii ceccum

isin_id i4 YHUKaJ/TbHbI YAC/TOBOI NAEHTUMKATOP MHCTPYMEHTA
isin_type i1 Tun MHCTpyMeHTa

stream_id u8 YHWKasIbHbI YNCTOBON MAEHTUUKATOP NOTOKA

quote_id u8 M aeHTudmKaTop KOTUPOBKU

amount u8 O6bem KOTUPOBKM B 10Tax

price i8 LleHa / CBon LeHa KOTUPOBKMW, YMHOXEHHasA Ha 10°

moment t Bpems usmeHeHnsi COCTOSIHUSI KOTUPOBKM

moment_ns u8 Bpema nsmeHeHns coctosHus KoTuposku, UNIX-Bpemsa B HaHOCEKyHAax
dir ul Hanpasnenue onepauuu: 1 - nokynka, 2 - npogaxa, 3 - 06a HanpasneHus.
Ip_code c20 Kog LP

client_code c7 Kof knueHTa, NocTaBMBLUETO KOTUPOBKY

client_code_lIc c7 Kopg LC

login_from c20 NorvH nonb3osartensi, NOCTaBUBLLETO KOTUPOBKY

comment c20 KommeHTapwmii LP/LC

ext_id u8 BHeLUHWiA Homep

duration_us u8 Bpems XW3HN KOTUPOBKY B MMKpPOCEKyHAax. O - He orpaHnyeHo.
local_stamp t NokanbHoe Bpems nonb3osarens

gdeal_id u8 MaeHTudomkaTop Ksasucaenku

gdeal_price i8 LleHa 3ak/1l04EHHO KBa3UCAENKW, YMHOXEHHas Ha 10°
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Mone Tun OnucaHune

status u8 dnarn onepauunu

action i1 [LeicTBre ¢ KOTUPOBKOIA
MpumeyaHus:

« [Mone status npegcrTaBnsieT co60M GUTOBYIO MacKy:

Ox1 KoTnposouHas

0x2 BcTpeuHasn

0x1000 3anuchb SBNAeTCA nocneaHel B TpaH3akLumm

0x100000 KoTupoBka yfasneHa B pesy/nsrare onepauuy ‘move’
0x200000 KoTupoBka yaaneHa B pesynsrare onepauun 'delete’
0x400000 KoTupoBka yaasneHa B pesysnsrare onepauun ‘mass cancel'
0x8000000 KoTuposka no coCTaBHOMY MHCTPYMEHTY

0x1000000000 KoTvpoBka yaaneHa B pesynsrare NpUMeHeHWs LITPagHbIX CaHKLui
0x2000000000000 KoTupoBska yaaneHa no TimeOut
0x4000000000000 lMpu3Hak aBTOMaTUYECKOro NOATBEPXAEHNA KOTUPOBKN

« TMone isin_type MOXeT CoAepxXaTb CrefytoLme 3Ha4eHNst

0 Pbioyepc
1 OnuuoH

2 WHCTpymeHT-CcBA3Ka

« [Mone action onvcbiBaeT p,eVICTBVIe, npounsowlesilee c KOTVIpOBKOI7IZ

0 KoTuposka yganeHa
1 KotupoBska fobasneHa

2 KoTupoBka cBefeHa B KBasucaesky

3.14.4. Ta6nuuya quotes: AKTUBHbIe KOTUPOBKMU

Tab6nu1ua cogepkuT akTUBHbIE KOTUPOBKU MO KX0MY MOTOKY SIMKBUAHOCTU. AKTUBHAS KOTUPOBKA - 3TO KOTUPOBKA C /TydLLei LieHoii (TOIM-1).
B c/lyyae paBHOIA LieHbl, aKTUBHO CTAHOBUTCSI KOTMPOBKA C aBTonoATBEpXAeHMeM. [Mpu paBeHCTBe 1 No 3TOMY NPU3HaKy, aKTUBHOM CTa-

HOBUTCA KOTUPOBKa C HaMMEHbLUUM BpeMeHeM permctpauun.

Mo ogHOMY MOTOKY BblAaeTca MakCMMyM fiBe 3anuncu - NydLlme KOTUPOBKY MO KaxKA0MY HarnpaseHuto. 3anucu TaﬁJ'IVILI,bI BUAHbI TO/BLKO NO-
Tpe6VITe}'IF|M NKBNOHOCTU (LC), 1 TOSIbKO 13 CBOMX MNOTOKOB. PeX1M 06HOBNEHNS 3anvceii B Taﬁﬂl/ILl,e aHasIornyeH streams: A1 yaaneHHbIX
NOTOKOB 3aHYNAKTCA BCE NONA 3anucei, KpomMe penimkauMoHHbIX none. YaaneHHble 3anncu UCnonb3yTcA NOBTOPHO Npu ,u,06aBneH|/w|

HOBbIX NMOTOKOB.

Ta6n. 63. Mona Ta6nuubl quotes

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTeMbl penkaumm
replRev i8 CnyxebHoe none nogcucTeMbl penkaumm
replAct i8 CnyxebHoe nosne nogcucTeMbl penmkalmm
sess_id i4 MaeHTrndmkaTop TOproBoii ceccum

isin_id i4 YHVKaJTbHbIN YACTOBOW UAEHTUMNKATOP NHCTPYMEHTa
isin_type i1 Tun MHCTpyMeHTa

stream_id u8 YHWKasIbHbI YNCTOBON MAEHTUUKATOP NOTOKA
quote_id u8 M aeHTudmKaTop KOTUPOBKU

amount u8 O6beM KOTMPOBKY B Sl0Tax

price i8 LleHa / CBon LeHa KOTUPOBKM, YMHOXEHHAsA Ha 10°
moment t Bpemsi usMeHeHUsi COCTOSIHUSI KOTUPOBKM
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Mone Tun OnucaHune

moment_ns u8 Bpemsa nsmeHeHnss cocToaHna KoTupoBku, UNIX-Bpemsi B HaHOCeKyHaax
dir ul HanpasneHve onepauun: 1 - Nokynka, 2 - npogaxa, 3 - o6a HanpasneHus:.
Ip_code c20 Kopg LP

client_code c7 Ko knneHTa, NocTaBMBLUETO KOTUPOBKY

client_code_lc c7 Kog LC

login_from c20 NorvH nonb3oBaTtensi, NOCTaBUBLUETO KOTUPOBKY

comment c20 KommeHTapwuii LP/LC

ext_id u8 BHeLHWin Homep

duration_us u8 Bpems XM13HM KOTUPOBKM B MUKpOCeKyHAax. O - He orpaHnyeHo.
local_stamp t JNokanbHoe Bpems nonb3oBatens

gdeal_id u8 M aeHTudmkaTop KBasucaenkm

gdeal_price i8 LleHa 3ak/104eHHO KBa3nCAeNnkn, yMHOXEHHast Ha 10°

status u8 dnarn onepauunu

action i1 [LeiicTBre ¢ KOTUPOBKOIA

MpumeyaHus:

« [Mone status npeacraBnsieT coboii GUTOBYO Macky:

0x1

0x2

0x1000

0x100000

0x200000

0x400000

0x8000000

0x1000000000

0x2000000000000

0x4000000000000

KotuposouHas

BcTtpeuHasn

3anuck ABNAeTCA NocneaHel B TpaH3akuum

KoTupoBka yfaneHa B pesynsrare onepawum 'move’

KoTupoBka yaaneHa B pesynsrare onepauuu 'delete’

KoTuposka yfaneHa B pesynsrate onepauum 'mass cancel'
KoTvpoBka no cocTaBHOMY UHCTPYMEHTY

KoTupoBka yaaneHa B pesynbrate NpuMeHeHVs LWTpadoHbIX CaHKLui
KoTupoBska yaaneHa no TimeOut

Mpr3Hak aBTOMaTUYECKOro NOATBEPXAEHNA KOTUPOBKN

« [Mone isin_type MOXeT cofepxaTb Crefytolme 3Ha4eHNst

0 Pbioyepc

1 OnuuoH

2 VHCTpyMeHT-CBsi3Ka

« [None action onucbiBaeT AencTere, nponsoLesLlee ¢ KOTUPOBKOIA:

0 KoTuposka yganeHa

1 KoTtupoBka go6asneHa

2 KoTupoBka cBefeHa B KBasucaesnky

3.14.5. Ta6nuuya user_qdeal: XXypHan kBa3ncgenok nosb3oBarens

Ta6n. 64. NMona ta6nuubl user_gdeal

Mone Tun OnucaHne

repliD i8 CnyxebHoe none nogcucTeMbl penkaumm
replRev i8 CnyxebHoe none nogcucTeMbl pennkaumm
replAct i8 CnyxebHoe nosne nogcucTeMbl penmkalmm
sess_id i4 MaeHTrndomkaTop TOproBoii ceccum

stream_id u8 YHVKa/TbHbIA YACIOBOW MAEHTUMNKATOP NOTOKa
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Mone Tun OnucaHune

isin_id i4 YHUWKasIbHbI YNCI0BOI MAEHTUIMKATOP MHCTPYMEHTa
gdeal_id u8 MaeHTudmkaTop KBasucaenkm

amount u8 O6bem, KOIMYECTBO eAMHUL, MHCTPYMEHTa B KBasucaenke
quote_id_buy u8 MaeHTndmkaTop KOTMPOBKKM MOKynaTesnst

quote_id_sell u8 MpaeHTudmkaTop KOTUPOBKM NpoAasLa

price i8 LleHa 3ak/1l04EHHOI KBa3UCAENKN, YMHOXEHHas Ha 10°
moment t Bpems 3aknioueHns Ksasvcaenkv

moment_ns u8 Bpems 3akntoveHus ksasucaenku, UNIX-Bpems B HaHOCeKyHOax
status_buy u8 ButoBasi Macka npu3HakoB nokynarens

status_sell u8 BuToBas Macka npv3Hakos npojasLia

ext_id_buy u8 BHeLLUHWIA HOMep 13 KOTMPOBKW NoKynaTens

ext_id_sell u8 BHeLIHM HOMEpP 13 KOTMPOBKM NpoAaBLa

code_buy c7 Kog, knueHTa nokynatens

code_sell c7 Kof knueHTa npogasua

code_rts_buy c7 Kog PTC dompMbl nokynarens

code_rts_sell c7 Kog PTC chmpmbl npogasua

active_side ul AKTUBHas cTopoHa

login_buy c20 INorvH nonb3oBatens nokynatens

login_sell c20 JNorvH nonb3oBatens npogasua

comment_buy c20 KomMMeHTapuii U3 KOTUPOBKM NOKynaresis
comment_sell c20 KomMmeHTapuii U3 KoTypoBKM NposasLia

isin_type i1 Tun NHCTPYMeHTa

MpumeyaHus:

 lMons status_buy n status_sell npeactaBnsaoT co60i 6UTOBYH Macky:

Ox1 KoTnposoyHas

0x2 BcTtpeuHasn

0x1000 3anuchb ABnsieTca nocneaHel B TpaH3akumm
0x8000000 KoTupoBka no coCTaBHOMY MHCTPYMEHTY
0x20000000000 Mpu3HaK aKTMBHOW CTOPOHbI B CAE/Ke

0x40000000000 Mpu3HaK NacCMBHOM CTOPOHbI B CAENKE
0x4000000000000  TMpu3Hak aBTOMaTUYECKOTO NOATBEPXKAEHNA KOTUPOBKM

NOATBEPXKAEHUE KBAUCAESKM.
1 Tlokynartens.
2 Tlpopased.

 TMone isin_type MOXeT cofepxarb crefyoLime 3Ha4yeHns
0 ®bloyepc
1 OnuuoH

2 WHCTpymMeHT-CcBA3Ka

B none active_side yka3sbIBaeTCsi, KTO SIBNSETCSH aKTUBHOI CTOPOHOI KBa3ucAenku (KoHTpareHTom). OT NaccuBHOl CTOPOHbI TpebyeTcst

3.14.6. Tabnuua user_qdeal_state: CocTosiHue KBa3ucAenoK nosib3oBare s

Ta6n. 65. Monsa Ta6nuubl user_qdeal_state

Mone Tun OnucaHne
repliD i8 CnyxebHoe none nogcMcTeMbl penimkaumm
replRev i8 CnyxebHoe nosne nogcucTeMbl penmkalmm
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Mone Tun OnucaHune

replAct i8 CnyxebHoe none nofcucTeMbl pennkaumm
sess_id i4 MpaeHTndomkaTop Toprosoii ceccun RFS

isin_id i4 YHVKa/TbHbIN YACIOBOW UAEHTUNKATOP NHCTPYMEHTa
stream_id u8 YHUKaU/TbHbI YAC/IOBOI NAEHTMAMKATOP NOTOKa
gdeal_id u8 MaeHTudmkaTop Ksasucaenku

quote_id u8 M aeHTudrKaTop KOTUPOBKU

id_ord u8 M aeHTudmkaTop 3asBku

state i4 CocTosiHMe KBa3nCAeNKn

error_code i4 Kog, owmnbkun n3 RFS

spectra_error_code i4 Kog owmnbkm n3 TKC Cnektpa

dir ul HanpasneHvie onepauun: 1 - NoKynka, 2 - npogaxa.
client_code c7 Koga knneHta

MpumeyaHus:

« Tone state MOXET NPUHUMATb CEAYHOLLME 3HAYEHNS:
0 Ksasucpenka obpabatbiBaeTcs.
1 OxwugaeTcsa NoATBEPXKAEHUE OT NACCUBHON CTOPOHbI.
2 ToaTBepxaeHne oT NaccyBHOV CTOPOHbI NOJTyHEHO.
3 Cgeska He 3ak/oUeHa Mo npuyvHe oLWnGK.
4 Cpenka 3ak/oyeHa.
* Mone error_code MOXET NPUHUMATb C/efytoLye 3HaYEHUA:

1 Keasucgenka He noareepxaeHa.

2 Owwubka npn fobaBneHnn 3asBk1 4715 aKTUBHOW CTOPOHBI.

3 Owwubka npn fobasneHun 3asBk1 4718 NACCUBHON CTOPOHbI.

4 3asBKa He HaiigeHa B cucteme CnekTpa.
5 TalimayT caenkm B cucteme Cnekrpa.

6 Cucrtema Cnekrtpa He fOCTynHa.

« Kogbl owimn60K, TpaHc/iMpyeMble B none spectra_error_code, MOXHO NOCMOTPETb B okymMeHTe p2gate_ru.pdf [http:/ftp.moex.com/pub/

ClientsAPI/Spectra/Docs/].

3.14.7. Ta6nuua user_deal: XXypHan caenok nonb3oBatensi

Ta6n. 66. Mona Taénuybl user_deal

Mone Tun OnucaHune

repliD i8 CnyxebHoe nosie noacucTeMbl penmkalmm
replRev i8 CnyxebHoe none nofcucTeMbl pennkaumm
replAct i8 CnyxebHoe nose nogcucTeMbl penmkawmm
sess_id i4 MaeHTndomkaTop TOproBoii ceccum

stream_id u8 YHUKaU/TbHbI YAC/TOBOI NAEHTMMKATOP NOTOKa
isin_id i4 YHWKasIbHbIA YNCI0BOIN MAEHTUIMKATOP MHCTPYMEHTa
id_deal u8 MaeHTudmkaTop caenkm

gdeal_id u8 MaeHTudmkaTop KBasucaenkm

amount u8 O6bem, KONIMHYECTBO eANHUL, UHCTPYMEHTa
id_ord_buy u8 MaeHTudkaTop 3asBkM NoKynarens
id_ord_sell u8 MaeHTudmkaTop 3asBkM npojasLa
quote_id_buy u8 M aeHTudmKaTop KOTUPOBKM MokynaTens
quote_id_sell u8 M aeHTudmkaTop KOTMPOBKM NMpogasLa
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Mone Tun OnucaHune

price i8 Llena

moment t Bpewmsi 3aknoueHns caesnku
moment_ns u8 Bpewmsi 3ak/1t04eHNs caenkun, HaHOCeKyHAbI
status_buy u8 ButoBas macka npu3HakoB Nnokynaresns
status_sell u8 BuToBas macka npv3Hakos npogasLia
ext_id_buy u8 BHeLUHWIA HOMep 13 3as1BKM NoKynaTens
ext_id_sell u8 BHeLLHWIA HOMep 13 3asBkM NpoaasLa
code_buy c7 Kog nokynarens

code_sell c7 Kopg, npogasua

comment_buy c20 KomMeHTapwuii n3 3asiBK1 nokynarens
comment_sell c20 KommeHTapwuii 13 3asiBKu npofasLa
fee_buy i8 C6op no caenke nokynarens

fee_sell i8 C6op no caenke npogasua

login_buy c20 NorvH nonb3oBatens nokynatens
login_sell c20 JNorvH nonb3oBatens npogasua
code_rts_buy c7 Kog PTC dmpmbl nokynaresns
code_rts_sell c7 Kog PTC chmpmbl npogasua

opt_type i1 Tvn onunoHa

MpumeyaHus:

« [Nons status_buy u status_sell npeactasnsioT co6oii 6UTOBYO Macky:

0x1

0x2

0x1000

0x8000000

* B none opt_type MOryT yka3bIBaTbCA ClefytoLie 3HaueHns:

1 PUT

2 CALL.

KotuposouHas
BcTtpeuHas
3anucb ABNAETCA NocneaHel B TpaH3akuum

KoTupoBKa no CoCcTaBHOMY MHCTPYMEHTY

3.14.8. Ta6nuua user_multileg_deal: XKypHan cgenok nosb3oBartenisi Mo cBA3Kam

Ta6n. 67. NMonsa Ta6nuubl user_multileg_deal

Mone Tun OnucaHue

repllD i8 CnyxebHoe nose nogcucTeMbl pensmkawmm

replRev i8 Cnyxe6bHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe none nogcucTembl penkaumm

sess_id i4 MaeHTudmkaTop TOproeoii ceccum

stream_id u8 YHWKasIbHbI YNCOBOIN NAEHTUUKATOP NOTOKA

isin_id i4 MaeHTndmKaTop MHCTPYMEHTA-CBSA3KM

isin_id_rd i4 M aeHTndmkaTop MHCTPYMEHTa NepBoii Horn

isin_id_rb i4 M peHTucmkaTop MHCTpPyMeHTa BTOPOI HOTw

duration_days i4 Pa3Huua B kaneHgapHbIX OHAX MeXAy AaTaMu UCNOSTHEHWS ABYX (hbloyep-
coB

id_deal u8 MpaeHTndmkaTop caenku

id_deal_rd u8 M aeHTudmkaTop caenkn no nepeoii Hore

id_deal_rb u8 MaeHTudmkaTop cLenkv no BTOPOii Hore

id_ord_buy u8 MaeHTudmkaTop 3asBkM nokynarens

id_ord_sell u8 MaeHTndomkaTop 3asBkv Npogasua
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Mone Tun OnucaHune

quote_id_buy u8 M aeHTndmkaTop KOTMPOBKM NOKynaTens
quote_id_sell u8 M aeHTudrKaTop KOTUPOBKM NpojasLa
amount u8 O6bem, KOIMYECTBO eANHUL, UHCTPYMEHTa
price i8 LleHa nepBoii YacTn NapHOW CBS3KM
rate_price i8 CTaBka caenku

swap_price i8 CBor-LieHa caenkm

moment t Bpewms 3aknioueHns caenku
moment_ns u8 Bpems 3aknitoveHuns caenkn, HaHOCEeKYHAbI
status_buy u8 ButoBasi Macka npu3HakoB nokynarens
status_sell u8 BuToBas Macka npv3Hakos npojasLia
ext_id_buy u8 BHeLUHWIA HOMep 13 3as1BKM NoKynaTens
ext_id_sell u8 BHeLHM? HoMep 13 3as1BKM NpoAaBLa
code_buy c7 Kog, nokynatens

code_sell c7 Ko npopgasua

comment_buy c20 KommeHTapwuii n3 3asiBK1 nokynarens
comment_sell c20 KommeHTapuii 13 3asiBkv npogasua
login_buy c20 JNorvH nonb3osatens nokynarens
login_sell c20 JNorvH nonb3oBatens npogasua
code_rts_buy c7 Kog PTC dompMbl nokynarens
code_rts_sell c7 Kog PTC chmpmbl npogasua
MpumeyaHus:

* Mons status_buy v status_sell npeacTaBnaoT coboii 6GUTOBYIO Macky:

0x1 KotuposouHas
0x2 BcTpeyHasn
0x1000 3anuchb ABnseTcs nocneaHel B TpaH3akLumm

0x8000000 KoTupoBka No cOCTaBHOMY MHCTPYMEHTY

3.14.9. Ta6nuua heartbeat: Cnyxe6Has Taénmua cepBepHbIX HacoB

[JaHHas Tabnuua HanosnHseTCs SAPOM TOProBOi CUCTEMbI C ONPefesieHHOW NepUoOANYHOCTLI0 U MOXET ObITb MCMOMIb30BaHa ANs 3a4aq
CVHXPOHM3aLMKM (HanpuMep, A4/1s1 MPOBEPKY NPUX0Aa BCEX CAE/OK 3a ONpefesieHHbIii MOMEHT BpeMeHM). Tabnuua UCnonb3yeTcsi B peXxvive
[06aBneHus 3anuceil; oumcTka TabnuLbl MPOMCXOAUT B HOYHOE BPeEMSI.

Ta6n. 68. Mona Ta6nuybl heartbeat

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTembl penkaumm
replRev i8 CnyxebHoe none nogcucTeMbl pennkaumm
replAct i8 CnyxebHoe nosne nogcucTeMbl penmkalmm
server_time t [Jata v Bpems cepsepa

3.14.10. Ta6nuua sys_events: Ta6nuua coobiTuii

Tab6n. 69. Mona Tabnuubl sys_events

Mone Tun OnucaHue

repliD i8 CnyxebHoe nose nogcucTeMbl pensmkalmm
replRev i8 CnyxebHoe none noAcucTeMbl penkaumm
replAct i8 CnyxebHoe none nogcucTembl penkaumm
event_id i8 YHUWKasbHbI naeHTUrkaTop cobbITus
sess_id i4 Homep ceccumn

event_type i4 Tun cobbITus
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Mone Twvn OnucaHvne
message c64 OnucaHune cobbITUSA
MpumeyaHus:

» BO3MOXHbIe TUMbl COGLITHI

event_type =1
message = "session_data_ready"

3akoH4yeHa 3arpyska gaHHbIX U3 KJ'IVIpVIHFOBOVI CNUCTEMbI B TOProByro nepen Ha4asiom HOBOA TOpI'OBOl7I ceccun

event_type = 2

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

event_type =4

message = "intraday_clearing_started"

Hayano npomknupuHra

event_type =5
message = "clearing_started"
Hauano oCcHOBHOIO K/IMpUHra

event_type = 6

message = "extension_of_limits_finished"

Pa3pgsuxka IMMUTOB 3aKOHYEeHa

event_type =8

message = "broker_recalc_finished"

[JeHexHble cpeAcTBa nocsie NPOMKPUHIA NepecynTaHbl

event_type =10000
message = "rfs_session_inited"
RFS-ceccus Ha3HaveHa

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

event_type =10002

message = "rfs_session_suspended"

MpuocTaHoBka TOproB B RFS (B criyyae KpUTUYECKOW BHYTPEHHel owmnbkm RFS)
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4. OnucaHvue KomMaHpg,

4.1. AddQuote - lo6aBfieHMe NUHAUKATUBHOW KOTUPOBKMU

Tun coobuenuns: 301

Tvn OTBETHOrO coo6LeHns: 201

Ta6n. 70. 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. 71. 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. 72. 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. 73. 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. 74. Bxogsawme 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. 75. 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. 76. Bxogswwme 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. 77. Pe3ynbTtat 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. 78. Bxogswue napaveTpbl

Nms napamertpa Tvn 3HauyeHne no | Onucaxuvne
YMO/TYaHUIO

deal_id u8 MpaeHTudmkaTop KBasucaenku B cucteme

local_stamp t Bpewms

Ta6n. 79. 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. 80. 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. 81. 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. 82. 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. 83. PesynbraT BbINOMHEHUs

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. 84. Bxogsawme 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. 85. 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. 86. Bxogswue 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. 87. 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. 88. 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. 89. Pe3ynbTar 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. 90. 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. 91. 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

70




