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NcTopusi nameHeHuiA

Jata

Bepcus

N3mveHeHns

19.11.2025

1.29.1

1. B pa3gene O6uee onucaHue Fast Gate yganeHa ctpoka cuctembl MOEX Board.

2. B pasgenax FAST-wa6n0H 1 C6poc HOMEpPOB cO0GLeHuit yaaneHa noactpoka MOEX
Board.

3. B pasgene Security Definition (d) B Ta6n. 1. Kogbl cermeHTOB pbliHKa MOCKOBCKOI1 61p-
XU yAasnieHbl CTPOKM CO C/efyoWwMm cerMeHTammn pbiHKa:

* SBOARD, ESXXXX;
*« SBOARDC, ESXXXX;

* SBOARDB, ESXXXX

15.08.2025

1.29.0

BHeCEHHble 3MeHeHuA:

¢ B coobueHnmn TradingSessionStatus (msg id=46):
* NpeHTudukarop cooblyeHns (msg id) nameHeH c 41 Ha 46.
* Ypanesbl nons TradSesintermClearingStartTime n TradSesIntermClearingEndTime
« [lo6aBneHbl Nons:

» SettlSessBegin - [Jata u BpeMs Hayana pacyeTHoO/i ceccun B doopmare:
YYYYMMDDHHMMSSsss

* CIrSessBegin - [lata ¥ Bpems Hayana KIMPWHIOBON ceccun B dhopmare:
YYYYMMDDHHMMSSsss

e B coobuweHnn SecurityDefinition (d) B none Flags nepeonpegeneHo HasHauyeHue dnara
'0x80000'. Tenepb 3TO:

VicnonHeHne No pacnucaHuio Uy UCNoIHEHVE B KTMPUHTOBYHO CECCUIO:
« '0' - B KnupuHrosyto ceccuio
¢ 'l'- no pacnucaHuio
* 13meHeHO onvcaHue rpynnel nonei EventType=7, EventDate, EventTime.
* M3meHeHo onvcaHue rpynnsl nonei EventType=101, EventDate, EventTime.

* 3meHeHo onvcaHve napsl nonei MaturityDate, Maturity Time.

05.06.2025

1.28.0

1. N3meHeH Tun nons SecurityTradingStatus ¢ int32 Ha ulnt32 B wabnoHe coO06LLEHMSA
SecurityGroupStatus (f). /13meHeH ID wabnoHa coobuieHus ¢ '39' Ha '45'.

11.04.2025

1.27.0

1. B coobuyeHune SecurityDefinition (d) go6asneHbl HOBble Nons:
» TradeModelD - Pexum TOproB, B KOTOPbIA BXOAUT MHCTPYMEHT
* GroupMask - BToBasi Macka rpynn UHCTPYMEHTOB
* SectionlD - VigeHTudumKaTop cekumm
» BaseContractlID - Vigentudmkarop ®bK
» TradePeriodAccess - [p13Hak TOpProsBnv B onpeAeneHHblii neprog, ceccum
M3meHeH ID wabnoHa cooblyeHus ¢ '38' Ha '40'.

2. B coob6ueHnmn SecurityDefinition (d) B none Flags npekpatyeHa TpaHcnsaums ¢onaros:
 '0x1' - Mpu3HaK TOProB/n B AOMNOHATENbHYIO TOProBYO CECCUIO (BEUEPHIO/YTPEHHIOHO)
¢ '0x40' - Mpu3HaK TOProsnn B OCHOBHYIO CECCU0

3. [lo6aBneHo cooblueHne SecurityGroupStatus (f) - FpynnoBoli cTaTtyc MHCTPYMEHTOB.

4. lobaBneH pasgen 4.8. (pynnoBble cTaTyCbl MIHCTPYMEHTOB.

5. B coobueHusx Trading Session Status (h) n Security Definition (d) go6asneHa TpaHc-
nauus B none TradingSessionID HoBOro 3HadeHust: ‘100" - fononHUTeNbHasA ceccusi BbIXoa-

HOro AHA.
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Jata

Bepcus

N3meHeHus

6. B coobuieHne Trading Session Status (h) fo6asneHo none TradePeriodID - igeHTucu-

KaTop Toprosoro nepuoga. iameHeH ID wabnoHa coobuieHus ¢ '8' Ha '41".

. B coobueHne DiscreteAuction (U1l) no6asneHo none TradePeriodID - aeHTudukaTop

TOoprosoro nepuoga. N3meHeH ID wabnoHa coobuieHus ¢ '26' Ha '42".

. B cobuweHusx Market Data - Snapshot | Full Refresh (W) n Market Data - Incremental

Refresh (X) nsmernenuns gns nons MDEntryType:

* W3MEeHeHO onucaHue 3HaueHus 'u' - CTaBka (POHAMPOBAHUS NMPU OTK/IOHEHUM LieHbl KOH-
TpakTa oT LeHbl BA 60/blie 3aaHHOTO Ha KOHTPaKTe YPOBHS (7151 OAHOAHEBHbIX (obio-
UEpPCHbLIX KOHTPAKTOB C aBTONPOJIOHraLmeit)

* U3MEHEeHO onucaHne 3HadeHus 'z' - nBnaeHAHas nonpaeka 415 O4HOAHEBHbIX dbloyepc-
HbIX KOHTPAKTOB C aBTOMNPOJIOHIALMEN HA UHAEKC UK aKLMio

» no6aBneHo HoBoe 3HadeHue 'U' - IHAVKaTBHasi CTaBka POHAMPOBaHWS (415 O4HOAHEB-
HbIX (DbIOYEPCHBIX KOHTPAKTOB C aBTOMPOIOHTaLueil)

+ [06aBneHo HoBOe 3HaueHue 'Z' - Tekyllas AMBMAEHAHAS NONpaBKa A1 OAHOAHEBHbIX
(pbloYepPCHBIX KOHTPAKTOB C aBTOMPO/OHIaUMel Ha MHAEKC UK akuuio

e po6aBneHo HOBOE 3HayeHne 'm' - TekyLas pblIHOYHas LeHa

29.08.2024

1.24.1

. HoBnlii donar "0x1000000000000000 - Caenka no 3asiBke Book-or-cancel (Passive only)" B

none MDFlags B coobuieHnsax Market Data - Incremental Refresh (X) - cm. pa3gen 5.3.3
n pasgen 5.3.4.

05.07.2024

1.24.0

. B pasgene Security Definition (d) B Ta6n. 1. Kogbl cermeHTOB pbiHKa MockoBcKoii 6up-

Xu fo6aBneHbl onucanns CFl kogoB AN ONLUMOHOB:
» 'OCEFCS' - eBponeiickunii pacueTHblin onymoH Call Ha chbtouepc

* 'OPEFCS' - eBponelickuii pacyeTHbIn onumoH Put Ha dbtouepc

04.06.2024

1.23.1

. BHeceHbl nameHeHus B pasgen "C6poc Homepos cooblueHuii” (cMm. pasgen 3.4).

01.04.2024

1.23.0

. N3meHéH ID wabnoHa coobLLeHWIA:

« SecurityDefinition ¢ '36' Ha '38'

. B coobuweHnax Security Definition (d) u Security Status (f) gna nons

SecurityTradingStatus fo6aBfieHbl HOBblE CTATYCbl MHCTPYMEHTOB:

e '123' - Ceccus N0 3TOMY MHCTPYMEHTY UAET. MOXHO CTaBUTb 3aABKN B 3aKpbITUE MO 3TOMY
VNHCTPYMEHTY.

e '124' - AYKLMOH OTKPLITUSA NO STOMY UHCTPYMEHTY UAeT. MOXHO CTaBUTb 3as1BKM B 3aKpbl-
TV€ MO 3TOMY UHCTPYMEHTY.

. B pasgene Security Definition (d) B Ta6n. 1. Kogbl cermeHTOB pbiHKa MockoBcKoii 6up-

Xu fo6asneHo onvcanne CFl koga ansa blovepcos:

e FFSCSX - OpHOAHEBHbIV (hblOYEpCHbIi KOHTPAKT Ha akuuio C aBTOMposioHraumei
(Standardized Financial Future on Stock-Equity, Cash delivery)

. B pasgene Security Definition (d) B Tabn. 4. [lekoguposaHue CMMBOJIOB U3 NONSA

CFICode gns cblouepcoB U KaneHgapHbIX cnpefoB A06aB/ieH 6a30BbIli aKTUB:

¢ S =akuyusa

. B coobueHumn Security Definition (d) fo6aBneHo onucaHne nons SettlementPrice:

« SettlPrice - PacueTHas LeHa nocne nocnefHero KaMpuHra s oblo4epcoB 1 KaneHaap-
HbIX CnNpeos.

PacueTHas LeHa (TeopeTuyeckas LeHa OnuuoHa) nocsie nociefHero KAMpuHra ans on-
LIMOHOB.

. B pasgene Security Definition (d) B Ta6n. 1. Kogbl cermeHTOB pblHKa MockoBcKoli 6up-

XU fo6aBneHbl onucanmsa CFl kogoB A5 ONUMOHOB:

» 'OPETCS' - eBponelickunii pacyeTHbIli onuyoH Put Ha ToBap;

* 'OCETCS' - eBponelicknii pacyeTHbI onumoH Call Ha ToBap.
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7. B pa3sgene Security Definition (d) B Ta6n. 3. [lekogupoBaHve CUMBOMOB U3 Mons
CFICode ans onuuoHoB fo6aBneH 6a30Bblil aKTUB:
e T =ToOBap
16.01.2024 1.22.0 B mekyuwel sBepcuu 3asi8KU ¢ ykalaHuem crpeda TAS HeOoCmynHbl.
BHeCEHHbIe 3MeHeHuA:
1. fobaBneHa TpaHCAAUMSA HOBOrO 3HayeHus ans nons UnderlyingFuturelD B coobuieHum
SecurityDefinition: NaeHTudukatop dbrovepca (SecuritylD) gns pexuma TAS (Trade at
Settlement).
2. Ons nona TrdType go6asneHo HOoBoe 3HaveHwue '1005' - pacyeT cAenku no 3asiBke C ykasa-
Huewm cnpega TAS.
3. HoBbiii donar 0x10000 - 'PacyeT coenkv no 3asiBke C ykasaHuem cnpega TAS' B none
MDFlags.
11.11.2023 1211 1. fo6asneH pa3gen 4.7. U aeHTUMKaTOPbl UHCTPYMEHTOB.
05.10.2023 1.21.0 1. B coobueHnmn Security Definition (d) gns nons CFICode fo6aBneHbl HOBble 3HAUYEHNUS:
» 'OCEICS' - eBponeiicknii pacuyeTHsblii onumoH Call Ha nHaekc;
e 'OPEICS' - eBponeiicknii pacyeTHbIi ONuMoH Put Ha nHAEKC.
2. B tabnuuy flekogupoBaHue cumBorsios u3 nons CFICode ansa onuynoHoB fobasneH 6a-
30BbIil aKTWB:
e | =uHpgekc
3. B pa3genbl lo6aBneHue 3asaBKu 1 YaanieHue 3asBKU B onncaHue nons MDFlags go6a-
B/IEH HOBbI NapameTp:
» 0x80000000 - MpusHak agpecHoin 3asBKM C MITUMHIOM MO YHUKaNIbHOMY Koy
4. B pa3genbl HacTuuHoe cBefieHue 3asBKU B cesiKy 1 NMonHoe cBegeHue 3asaBKU B caen-
Ky B onvcaHve nons MDFlags go6aBneH HOBbI napameTp:
* 0x80000000 - Mpun3Hak agpPecHO cAenkM ¢ MITYMHIOM MO YHUKa/IbHOMY Koay
5. MNpekpallieHa TpaHCnaumMa WAEHTU(MKATOPOB MHAEKCOB W WHAMKATMBHBLIX KypcOB Ba-
not B none SecuritylD B coobuweHusax DefaultincrementalRefreshMessage "
DefaultSnapshotMessage B notoke INDEX. Bo Bcex coobuieHusx B notoke INDEX B none
TpaHcnupyetcs 'nullValue'. Heo6xoAnMMo B KauecTBe YHUKaNIbHOro ngeHTudrkaTopa uHAek-
COB W MHAMKATMBHbIX KYPCOB Ba/TIOT UCMO/b30BaTh 3Ha4eHne nons Symbol.
25.07.2023 1.20.0 1. B coobuweHne SecurityDefinition (d) go6asneHbl HOBble NOMsA:

 InterestRateRiskUp - CtaBka paccorsiacoBaHus NPOLEHTHOIO pyUCKa B CLEeHapuun ABnxXe-
HUA CTaBKN BBEPX

InterestRateRiskDown - CTaBka paccoriiacoBaHus NpOLEHTHOTO PUCcKa B CLieHapun ABu-
XXeHuna CTaBkKM BHU3

RiskFreeRate2 - Be3puckoBas cTaBka FX2 BantoTHo napbl FX2/FX1 (8518 npeMuasnibHbIX
OMLMOHOB Ha BaUTOTY); CTaBKa ANBUAEHAHOV AOXOAHOCTY g (419 NpeMUasIbHbIX OMLIMOHOB
Ha UHAEKC)

InterestRate2RiskUp - CLieHapwii NpoLeHTHOro pucka pocTa aN1s ctaBku RiskFreeRate2

InterestRate2RiskDown - CueHapuii NPOLEHTHOTO pucKa NafeHWs AN CTaBKu
RiskFreeRate2

2. B coobuweHunSecurityDefinition (d) (d) nameHenns ana nona CFICode:

e CFl kop "™JFTXCC' - OfHOAHEBHbIA (HbOYEPCHbI KOHTPaKT C aBTOMpOJIoHraumei
(Contract for difference, Cash Settled)" 3ameHeH Ha "FFCCSX' - OfHOAHEBHBIN (hbto-
YepcHbIl KOHTPAKT Ha BasIkOTy € aBTonposioHrauueii (Standardized Financial Future on
Currency, Cash delivery)"

» [lo6aBneH HoBblt CFl kog: "FFICSX' - OfHOAHEBHbIV (bHOYEPCHbIN KOHTPAKT Ha UHAEKC
¢ aBTonposioHraymeit (Standardized Financial Future on Index, Cash delivery)"

3. B coobuweHunn SecurityDefinition (d) HoBoe 3HaueHve gns nons SecurityTradingStatus:
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e '20' - HensBecTHOE COCTOSAAHME TOProB MO UHCTPYMEHTY
4. B cobuieHunsax Market Data - Snapshot / Full Refresh (W) n Market Data - Incremental
Refresh (X) ons napametpa MDEntryType fo6aBneHo HOBOE 3HaYeHME:
* z - luBngeHgHasa nonpaska A1 BEYHOTo (hblovepca Ha MHAEKC NN akLuo
5. flo6aBneHo coobLieHne SecurityMassStatus - [MakeTupoBaHHOe COO6LLEHMNE A1 YCKOPEH-
HOW pa3gaun TOProBbIX CTATYCOB NHCTPYMEHTOB.
6. B coo6uweHnn DiscreteAuction (MessageType = U1l) nons NoUnderlyings u
UnderlyingSymbol ctann Heobs3aTenbHbIMK.
7. B pasgen 4.3.1. Security Definition (d) go6asneHa Tabnuua [lekoguposaHue CUMBOJIOB
u3 nonsa CFICode ans cbiovyepcoB u KaneH[apHbIX cnpesos.
27.06.2023 1.19.2 1. fJo6aBneH HoBbI pa3gen "lMycToi cHanwoT B notoke FO-TRADES" (cm. pasgen 2.1.1).
27.04.2023 1.19.1 1. fAo6asneHbl HoBble CFl Koapl ANs onNuMOHOB Ha BasoTy (cM. pasgen 4.3.1):
* 'OCECCS' - eBponeiicknii pac4éTHblii onuuoH Call Ha BantoTy
» 'OPECCS' - eBponeiickuii pac4éTHblii onumoH Put Ha BantoTy
15.04.2023 1.19 1. B coobuweHusx Security Definition (d) v Security Status (f) ana arTpubyta
SecurityTradingStatus (cm. pa3gen 4.3.1 v pasgen 4.3.2):
e '122' - HOBOEe 3HaveHwue - Ceccus N0 MHCTPYMEHTY NpuUoCTaHoBNeHa. Hesb3a cTaBuThb 3a-
ABKW, HO MOXHO YAa/IATb N0 3TOMY UHCTPYMEHTY.
e [/19 3HaYeHus '2' 13MeHeHOo onucaHue - MNMpuocTaHoOBKa TOProB Mo BCEM MHCTPYMEHTaM.
Henb3s cTaBUTb 3asBKU, HO MOXHO yAa/1AaTb.
2. B coobuweHumn SecurityDefinition (d) (cm. pasgen 4.3.1):
» ans atTpubyTta EventType 6osbLue He Tpac/upyeTcs 3HadeHve '100' - [lata Havasna K-
nvpauyy MHCTpyMeHTa
* ansa atTpubyta NoEvents n3meHnnmcb [ONyCTUMbIE 3HAYEHUS:
e '1'- ansa pbloyepcos
e '2'- NS ONuUOHOB
15.03.2023 1.181 1. OnucaHue Fast Gate OTC mMoHuTOpa 13 cneundmKaLum BoIHECEHO B OTAE/bHbIV JOKYMEHT -
"Cneundpmkauusi npotokona FAST MockoBckoi Bupxu Ansa cuctembl oT4eTa BHEOMPXKEBbIX
caenok (OTC-moHuTop)": OTCMonitor_fastgate_en.pdf n OTCMonitor_fastgate_ru.pdf (cm.
nokymeHTauumto anss OTC MoHUTOPA).
19.01.2023 1.18.0 1. N3meHeHb! ID wabnoHoB CO06LLEHWIA:
* OrdersLogMessage c '14' Ha 29"
* BookMessage ¢ '15' Ha '30'
» DefaultSnapshotMessage c '25' Ha '32'
« DefaultincrementalRefreshMessage ¢ '24' Ha '31'
2. B NOTOKe aHOHUMHbIX 3asBOK U CAENOK B coobuieHnn Market Data - Incremental Refresh
)
» pob6asneH Hosbl aTpnbyT MDFlags2 - PaclunpeHvie 6UToBOV Mackn (B AOMOSTHEHME K
nonto MDFlags)
* HOBOe 3HaueHue ansa atpnbyta MDFlags: 0x2000 - MNpu3HaK CHATUSI NAcCUBHOM Kpocc-
3aaBKW - CM. pa3gen 5.3.2
3. B cobueHusx Market Data - Snapshot | Full Refresh (W) n Market Data - Incremental
Refresh (X) go6asneH HoBbIN aTpnbyT:
» TradingSessionSublD - [MNeprog Topros: 'S’ — aykumoH OTKpbITKS; ‘N’ — HOpMabHbI ne-
pviof Topros
15.11.2022 117.1 1. B Tabnuuy O6wan nHdopmManms no ceccum fobasneHa nepemeHHas 415 LeHbl ayKLnoHa

OTKpbITUSA - Opening auction price.
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10.10.2022

1.17.0

1.

Hosblli donar "0x1000000000000000 - 3asiBka Book-or-cancel (Passive only)" B none
MDFlags B coo6uieHunsix Market Data - Incremental Refresh (X) - cm. pasgen 5.3.1 v pas-
nen 5.3.2.

. B cobueHusx Market Data - Snapshot | Full Refresh (W) n Market Data - Incremental

Refresh (X) gns nons MDEntryType nosisunocb HoBoe 3HadeHue: ‘W’ - LleHa aykumoHa
OTKPbITWS.

. B notok FUT-INFO po6aBneHa TpaHcnsuusi HoBoro coobueHusi DiscreteAuction

(MessageType = U1) - paszgen 4.3.9 v pasgen 3.1.4.

. B coobueHusax SecurityDefinition n SecurityStatus y nons SecurityTradingStatus no-

ABUINCb HOBblE 3HAYEHUA:

e '119' - CtapToBas ayKUMOH OTKPbLITUA NO MHCTPYMEHTY. MOXHO CTaBuTb U YAANATbL 3aABKA
M0 3TOMY VHCTPYMEHTY

e '121' - 3aBepLUEH ayKUMOH OTKPLITUS MO 3TOMY UHCTPYMEHTY

. B coobueHnmn Market Data - Incremental Refresh (X) y nonsa MDFlags nosisunocb HoBoe

3HadeHue: '0x4000000000000000' - MNpr3HaK 3asABKM/CAENKN BO BPEMS AUCKPETHOIO ayKLm-
oHa.

22.08.2022

1.16.1

1.

[LetanusvnposaH pa3gen 4.5. CoobleHvne Empty book (MDEntryType = J) - cMm. pa3gen 4.5.

05.07.2022

1.16.0

. B cobuweHnax Market Data - Snapshot / Full Refresh (W) (pa3gen 4.3.7) n Market Data

- Incremental Refresh (X) (pasgen 4.3.8) gnsa nona TrdType NosBWIOCHL HOBOE 3HaYeHue:
'1004' - BbIXOA, 3 OQHOAHEBHOTO (hbloHepca C aBTONpPOsIOHraumei.

. Ana TexHnyeckux cpenok B none MDFlags fo6aBneHa TpaHCAAUmMa HOBbIX dhnaros (pas-

nen 5.3.5):

* 0x10000000000000 - TexHU4yeckas caenka BcrieacTBue fO6POBOBHOIO Bbixoda U3 Of-
HOAHEBHOrO (hblovepca ¢ aBTONPO/IoHraumein (Ha 0CHOBaHVM NOAAHHOIO NOPYYeEHNS)

* 0x400000000000000 - TexHuuyeckas chenka BCMeACTBUE MNPUHYAUTENBHOMO BbIXOAa
13 OAHOAHEBHOIO (hblouepca C aBTOMPOJIOHrauueln (peannsaums HeyL0BEeTBOPEHHOIO
crnpoca)

* 0x800000000000000 - TexHu4yeckasa caenka no CBA3aHHOMY WMHCTPYMEHTY BCneacTsue
BbIXOJa U3 OAHOAHEBHOrO hbloyepca C aBTONPOoHraL e

. TexHnueckne  cOeNKM  BbIXOAA W3 BEYHOTO  (bblodepca  MOMeYaroTcst  Kak

TRDType[828]="1004". Takne CAEMKN HE MEHSIOT CTATUCTUKY MO MHCTPYMEHTaM, BK/toUas
last, min, max, close.

29.03.2022

1.15.0

1.

M3meHeH ID wabnoHa coobleHns SecurityDefinition ¢ '21' Ha '23'".

. N3menHeH ID wabnoHa coobueHus DefaultincrementalRefreshMessage c '22' Ha '24".
. N3ameHeH ID wabnoHa coobuyeHuns DefaultSnapshotMessage c '20' Ha '25'".

. B wabnoH coobuieHnsa SecurityDefinition fo6asneHbl HOBble Nons - pasgen 4.3.1:

« ValuationMethod - Cnoco6 mapxumpoBaHusi onumoHa: "FUT" - mapxupyemsiin; "EQTY" -
npemMuasibHbIi

* RiskFreeRate - be3puckoBas NpoLeHTHas cTaBka

 FixedSpotDiscount - CyMmMa ANCKOHTUPOBAHHbLIX 3HAYEHWI O6bABNEHHbLIX AEHEXHbIX
NOTOKOB

* ProjectedSpotDiscount - CymmMa AUCKOHTMPOBaHHbIX 3HAYEHWIA NPOTrHO3HbIX AEHEXHbIX
NMOTOKOB

« SettiCurrency - Banota pacyeTos
* UnderlyingBoard - VigeHtudmkarop pexuma topros SECBOARD 13 wno3a ASTS

3HayeHNa B YKasaHHbIX BbIlLe MOMSX NPefatoTcs TOMbKO B ONpenesieHnsix OnuyMoHOB B
notoke OPT-INFO.

* NegativePrices - [Tp13HaK orpaH/yeHnsa oTpuLUaTesbHbIX LeH. 3Ha4eHus B none nepega-
I0TCA TONBbKO B ONpejesieHnsaxX MHCTPYMeHTOB B noTokax FUT-INFO n OPT-INFO.
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» DerivativeContractMultiplier - KoachchmupmeHT, ykasbiBatoLumii Ha 06bEM 6a30BOr0 akTm-
Ba B KOTMPOBKE KOHTPaKTa 1 cTpaiikax Onu1MoHHON cepum.
5. B coobuweHunn SecurityDefinition usmernenus gns nons CFICode (pasgen 4.3.1):
¢ ypaaneHbl 3HaveHunss: OCEFPS n OPEFPS;
* W3MEeHeHOo onuncaHve ans 3HaveHuii OCAFPS n OPAFPS;
e [o6aBneHbl HOBble 3HAYEHNUSA:
* OCESCS - eBponeiicknii pacyéTHbIli onumoH Call Ha akuuu;
* OPESCS - eBponeiickuii pacyéTHbIi onuuoH Put Ha akumu.
6. B coobueHnn SecurityDefinition un3mMeHeHbl TpaHCcAvpyewmble 3HaveHuss AN nons
UnderlyingSymbol - pasgen 4.3.1.
7.B Tabnuue Aans  coobueHun SecurityDefinition n3veHeHo onucaHue  nons
UnderlyingFuturelD - .pazgen 4.3.1
8. B coobueHnn OrdersLogMessage B none MDFlags po6asneHa TpaHcnsauus donara:
0x200000000000000 - Npu3HaK NacCMBHOM CUHTETMYECKOI 3asBkM (pa3gen 5.3.1).
9.B LIabNOHbI Co006LLeHui DefaultincrementalRefreshMessage "
DefaultSnapshotMessage no6asneHo nosne IndexCrossRate - Kypc MHOCTpaHHoOI Basito-
Tbl, UICMO/Ib30BaHHbIV NpY pacyeTe 3HaYeHUst nHaekca (pasgen 4.3.7 n pasgen 4.3.8).
10B coob6ueHmne SecurityDefinition gns onunoHoB go6aBneHa TpaHCAALMSA 3HaYeHNs B none
MinPricelncrementAmountCurr - CTOMMOCTb MUH/M&J/TbHOTO Lara LieHbl, BbIpaXKEHHAA B
BaUIIOTE.
25.03.2022 1.14.0 1. fo6aeneH HoBblli CFl kog ansa dbtovepcoB: 'JFTXCC' - OgHOAHEBHbIV (hbIOYEPCHbIA KOH-
TpakT ¢ aBTonponoHrauvein (CFD - Contract for difference, Cash Settled) - pazgen 4.3.1.
2. B cobuweHnax Market Data - Snapshot / Full Refresh (W) (pa3zen 4.3.7) n Market Data -
Incremental Refresh (X) (pa3gen 4.3.8) ans nons MDEntryType nosiBU/10Cb HOBOE 3Haue-
Hue: 'u' - Swap rate - cTaBka 3a NepeHoc Nno3uumm no '‘Be4HOMY' oblodepcy B CeayHoLLYyo
TOProByH CECCUIO.
26.08.2021 1.131 1. fo6aBneH pasgen 3.1.4. CooGlieHMs B NOTOKax, B KOTOPOM OMMCAHO Kakne COOOLLeHMSs
nepefalTcs B KaXKAOM NOTOKE fJaHHbIX - pasgen 3.1.4.
20.07.2021 1.13.0 1.B notokm FUT-INFO wu OPT-INFO pgob6aBneHa TpaHCAAuMsi  COOOLLEHWIA
TradingSessionStatus (h) - pasgen 4.3.3.
2. B wabnoH coobuwenns DefaultincrementalRefreshMessage po6aeneHo none
Openlinterest (OTKpbITblE NO3ULMK MOC/E CAENKW) - pasgaen 4.3.8. VI3MeHeH ngeHTudgkaTop
coobLeHns ¢ "19" Ha "22".
3. fetanmsmposaHbl 3HadveHus nonss CFICode B coobueHun SecurityDefinition - pas-
nen4.3.1.
4. HaunHas ¢ Bepcumn 6.12 B cucteme SPECTRA npekpaliaercsa nogaepxka cepsmca UHan-
KaTUBHbIX KOTMPOBOK CpoyHoro peiHka (IQS). B Bepcun SPECTRA 6.12 6ygeTt OTK/HO4YEH
cepsuc FAST-IQS.
20.03.2021 1.12.0 1. Ycrapeslune pasbefuHeHHble notokn FUT-BOOK-1, FUT-BOOK-5, FUT-BOOK-20, FUT-

BOOK-50, OPT-BOOK-1, OPT-BOOK-5, OPT-BOOK-20, OPT-BOOK-50, FUT-TRADES,
OPT-TRADES, IQS-FUT-BOOK-1, IQS-FUT-BOOK-50, IQS-OPT-BOOK-1, 1QS-OPT-
BOOK-50, 1QS-FUT-TRADES, 1QS-OPT-TRADES 3ameHS0TCA Ha HOBble 0ObeAWHEH-
Hble notokn FO-TRADES, FO-BOOK-1, FO-BOOK-5, FO-BOOK-20, FO-BOOK-50, 1QS-
TRADES, 1QS-BOOK-1, 1QS-BOOK-50. Pa6oTta ¢ pasbeWHEHHbIMU MOTOKaMu C BEPCUK
6.9 ByaeT HEBO3MOXHa.

2. Ans dbblovepcos, KasleHgapHbIX CnpeAoB U ONUMOHOB B coobleHnn SecurityDefinition (d)
npekpatleHa TpaHCcAaLumMa rpynnbl noneii ¢ EventType=5 - [lata BBofa MHCTpyMeHTa B o6pa-
LieHue.

3. B notokax FUT-INFO, OPT-INFO, IQS-FUT-INFO, IQS-OPT-INFO B c006LeHusIX
SecurityDefinition (d) 3HaueHve nons MarketSegmentID 3ameHeHo Ha "D".

4. /I3meHeHo onucaHve cermeHToB pbiHka (none MarketSegmentld) B cnepytowmx pasgenax:

» Trading Session Status (h) - pasgen 4.3.3
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* News (B) - pa3gen 4.3.5

» Security Definition (d) - pasgen 4.3.1

. 3ameHeHo onucaHnve nons 20008 Flags B coobuweHun SecurityDefinition (d) - pas-

nen4.3.1.

20.09.2020

1.11.0

1.

Motokn FUT-BOOK-1, FUT-BOOK-5, FUT-BOOK-20, FUT-BOOK-50, OPT-BOOK-1,
OPT-BOOK-5, OPT-BOOK-20, OPT-BOOK-50, FUT-TRADES, OPT-TRADES, I1QS-FUT-
BOOK-1, IQS-FUT-BOOK-50, IQS-OPT-BOOK-1, IQS-OPT-BOOK-50, IQS-FUT-TRADES,
IQS-OPT-TRADES 06bABAAIOTCA YCTapeBLUMMM 1 3aMEHEHbl B cneuudmkaumm Ha Ho-
Bble 06beanHeHHble notokn FO-TRADES, FO-BOOK-1, FO-BOOK-5, FO-BOOK-20, FO-
BOOK-50, IQS-TRADES, 1QS-BOOK-1, IQS-BOOK-50. PekoMmeHAyeTCAl NepeinTn Ha uc-
nosib3oBaHNe HOBbIX 06 beANHEHHbIX NOTOKOB.

. B Tekyweii Bepcuu npotokona B coobuieHnn SecurityDefinition nepeuncnexne

MDFeedTypes cofepX1T UMeHa CTapbiX NOTOKOB A1 COXpaHeHNs1 06paTHON CoBMeCTu-
MocTu. B cnepytowmx Bepcusix npotokona FAST B coobuleHusx SecurityDefinition B
MDFeedTypes 6yayT nobasneHbl Bce 06beUHEHHbIE NOTOKM 1 y6paHbl U3 Heé NOTOKU, Bbl-
e 06bsIBNEHHbIE YCTAPEBLUMMM.

. B notokax FUT-INFO, OPT-INFO, IQS-FUT-INFO, IQS-OPT-INFO B coo6LeHusX

SecurityDefinition 3Hauenne nons MarketSegmentID 6yget 3ameHeHo Ha "D". B xml-
onncaHusx koHgurypauwmii notokos FUT-INFO, OPT-INFO, IQS-FUT-INFO, IQS-OPT-INFO
3HaueHune atTpnbyta marketlD 6yaeT 3ameHeHo Ha "D".

B Tabnuuy kogoB CErMeHTOB pbiHka MOCKOBCKOW Gupxu fobasrieH HOBbIN kog "D" - pas-
nen4.3.1.

. B coobueHne Security Definition (d) po6aeneHo gBa Heobsa3aTeflbHbIX NONAs - pas-

nen4.3.1:

¢ MinPricelncrementAmountCurr - CTOMMOCTb MVHUMaJIbHOTO Liara LeHbl, BblpaXXeHHas
B BaJllOTE

* SettlPriceOpen - pacueTHas LieHa Ha Hauyasio ceccum

03.09.2020

1.10.1

1.

[lobaBneH HOBbI pa3fen CUHTEeTUYECKUA MaTUmHr - pasgen 6.

10.04.2020

1.10.0

1.

M3meHeHo onuncaHve nonst MDFlags B coo6ueHunn Market Data - Snapshot | Full Refresh
[O/151 CHarnLoTa akTUBHbIX 3asBOK - pa3aen 5.4.1.

. Nl3meHeH cnncok BO3MOXHbIX 3HaueHunii ans nons MDFlags.

. BHeceHbl n3meHeHus B pasgen 7.0rpaHuueHus cepsBuca TCP Recovery (Historical

Replay).

. B noToke aHOHMMHbIX 3as1BOK B coobLleHusix Market Data - Incremental Refresh (X) ans

nons MDFlags fo6asneHo HoBoe 3HayeHre 0x200000000000 - CuHTeTU4YeCKas 3asiBKa -
pasgen 5.3.

. B coobuwenuns Market Data - Snapshot / Full Refresh (W) n Market Data - Incremental

Refresh (X):
» pobasneHo HoBoe none MDEntrySyntheticSize (O6beM CUHTETUYECKOW TMKBUAHOCTW);

* U3MeHeHo onucaHue nons MDEntryType.

. JononHeHa Tabnuua B pasgene O6wasn uHcopmayms No ceccum - pasgen 4.4.

05.12.2019

1.9.0

1. M3ameHeHo onucaHwue nons Flags B coobuieHnn Security Definition (d) - cm. pasgen 4.3.1.

. flobaBneHo HoBoe 3HauyeHue ('2002' - caenka B cucteme RFS) gns napametpa TrdType B

cnepgyowmx Tabnmuax:
* Market Data - Snapshot / Full Refresh (W) - cm. pa3gen 4.3.7

* Market Data - Incremental Refresh (X) - cm. pasgen 4.3.8

. N3meHeHo onvcaHue nons MDFlags B Tabnuuax:

* [o6aBneHue 3aaBKU (pa3gen 5.3.1),

* YpaneHue 3asaBku (pasgen 5.3.2),

» YacTuuHoe cBefieHue 3asABKU B cAenky (pasgen 5.3.3),

10
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* MNonHoe cBegeHMe 3a8BKU B caenky (pasgen 5.3.4),
02.08.2019 1.8.0 . YnaneH pasgen Oco6eHHOCTU 06paboTku coobuieHuii B notoke INDEXES.
. N3ameneHo onucanne nona MDFlags B coobuieHnsx Market Data - Incremental Refresh
(X) - cm. pa3gen 5.3.
. B pasgene LWa6noHbl coo6uieHuii OrdersBook nepevmeHoBaH B BookMessage u
OrdersLog B OrdersLogMessage - cMm. pa3gen 5.2.
. B pasgene TlOTOK aHOHMMHbLIX KOTUPOBOK LogMessage nepeumeHoBaH B
QuotesLogMessage.
. B pasgene Market Data - Snapshot | Full Refresh (W) n3meHeHo onucaHune nons
TotNumReports - cm. pa3gen 4.3.7.
. YpaneH pa3sgen 5.3.6 - Tunbl caenok.
. B pasgene MpoctaBnsemble ctatycbl B none MDFlags B Tabnuuy no6asneHbl HOBble
3HaYeHus:
* 0x20000000000 — AKTMBHas CTOPOHa B cAeske. 3asBka, npueeLuas K caenke npu goba-
B/IEHUW B CTakaH
* 0x40000000000 — MaccuBHas CTOpoHa B cAenke. 3asBka M3 cTakaHa, yyacTByowas B
caenke

29.07.2019 1.7.2 . lobaBneH HOBbIN pa3gen Oco6eHHOCTN 06pPaGoTKM cooblieHunii B notoke INDEXES.

27.06.2019 1.7.1 . Jo6aBneHo HoBoe 3HayeHue ('2001' - caenka B ctakaHe |QS) ana napametpa TrdType B
cnepyoLmx Tabnuuax:

* Market Data - Snapshot / Full Refresh (W) - cm. pasgen 4.3.7
* Market Data - Incremental Refresh (X) - cm. pa3gen 4.3.8
» KBasucpgenku v obLuas nidopmaums .

05.12.2018 1.7.0 . Ans onuuoHHbIX MHCTPYMeHTOoB nosist LowLimitPx 1 HighLimitPx He akTyanbHbl, NO3TOMY
Tenepb OHW TPaHCAMPYHOTCA TOMbKO 415 hblOYepCoB U KaneHAapHbIX cnpegos. JTo Kaca-
€TCs COOOLLEHWIA:

» Security Definition (d) - cm. pasgen 4.3.1.
» Security Status (f) - cm. pasgen 4.3.2.

. B cBA3M C npekpaLleHrem TpaHCAALMM AaHHbIX C YKpavHCKON 6upxun, U3 cneuudmkaumm
yAaneHbl Bce YNOMUHaHNS O Held.

22.12.2017 14.4 . B Tabnuuy Security Definition (d) so6asneHo none Flags - cm. pasgen 4.3.1.

. fo6aBneH HOBbIN pa3gen MHAnKaTMBHaA cuctema KOTMPOBOK CPOYHOIO PbIHKA.

22.08.2017 1.4.3 . BHeceHbl n3meHeHus B pa3gensl O6wee onucaHue Fast Gate (pasgen 1.2), Copoc Home-
poB coob6uieHuii (pasgen 3.4) n My6nuunbiii FIX untepdeiic (pasgen 4).

23.06.2017 1.4.2 . Jo6aBneH HoBebIli pa3gen Copoc HoMepoB cooGueHuii (pasgen 3.4) .

09.06.2017 1.4.1 . BHeceHbl nameHeHus B pasgen OrpaHuyeHus cepsuca TCP Recovery (Historical Replay)
(pasgen 7).

18.05.2017 1.4.0 . Jo6aBneH HoBbIi pasgen OrpaHuuveHus cepBuca TCP Recovery (Historical Replay)
(pasgen 7).

. B Ttabnuuy Security Definition (d) go6asneHo none UnderlyingFuturelD - cm. pas-
nen4.3.1.
. B pasgenax Security Definition (d) (pasgen 4.3.1) n Security Status (f) (pasgen 4.3.2):
* pob6asneHo HoBOe 3HayeHve Ans nons SecurityTradingStatus:
¢ '19' - He TOPryeTcs Ha 3TOM PbIHKE
20.04.2017 1.3.2 . B pasgenax Logon (A) (pasgen 4.2.1) n Logout (5) (pasgen 4.2.2) nob6aBneHo onucaHume

. B pasgene Market Data Request (V) (pasgen 4.3.6) gob6aBneHbl HOBble NOJs.

FAST-coobLyeHus.

11
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16.01.2017 1.3.1 . B pasgenax Market Data - Snapshot | Full Refresh (W) (pa3gen 4.3.7) n Market Data -
Incremental Refresh (X) (pa3gen 4.3.8) nsmeHeHo onucaxune nons MDEntryTradeType.
26.10.2016 1.3.0 I3MeHeHbl Ha3BaHKs TUMNOB AaHHbIX B WabnoHe FAST-coobuieHwnii (cMm. pasgen 3.2.7):

* UTC Time Only Ha UTCTimeOnly

* UTC Date Only Ha UTCDateOnly

e UTC Timestamp Ha UTCTimestamp

M3meHeHo onucaHue Tuna UTCTimeOnly - cm. pasgen 3.2.7.

OG6HoBNEHDI WabnoHbl coobueHnii OrdersLog 1 OrdersBook - cm. pasgen 5.2.1 n pas-
nen 5.2.2 cooTBETCTBEHHO.

[o6asneHbl HoBble Nons (31) LastPx v (32) LastQty B cnepytoLime tabnuub:

* [o6aBneHue 3aaBku (pasgen 5.3.1),

* YpaneHue 3asaBKu (pasgen 5.3.2),

* YacTuyHoe cBegieHue 3a8BKU B caenky (pasgen 5.3.3),

» MonHoe cBefeHune 3anaBKN B caenky (pasgen 5.3.4),

» TexHuueckue cgenku (pasgen 5.3.5),

e OumMCTKa KOHTeliHepa aKTUBHbIX 3asiBOK N0 Toproeoii ceccuu (pasgen 5.3.6),
* MonHas oumcTKa KOHTeliHepa aKTUBHBbIX 3aABOK (pasgen 5.3.7).

M3meHeHo onucaHne nons MDEntrySize B Tabnuuax:

* YpaneHue 3aaBku (pasgen 5.3.2),

* TexHuueckue caenku (pasgen 5.3.5).

M3meHeHo onucaHne nons MDEntryPx B Tabnuuax:

* YacTuyHoe cBegieHue 3a8BKU B caenky (pasgen 5.3.3),

» MonHoe cBefaeHune 3anaBKK B caenky (pasgen 5.3.4),

» TexHuueckue cgenku (pasgen 5.3.5).

M3meHeHo onuncaHue coobleHns Empty book (pasgen 4.5).

M3meHeHo onucaHue nons SecuritylD B Tabnuue Security Definition (d) (pasgen 4.3.1).

BHeceHbl n3MeHeHus B pasgen NaeHTudmkaTopbl MHCTPYMEHTOB (pasaen 5.1.3).

10. B pasgenax Market Data - Snapshot | Full Refresh (W) (pa3gen 4.3.7) n Market Data -

Incremental Refresh (X) (pasgen 4.3.8):
* B onucaHuu nons MDEntryType yaaneHb! TUMbI:
* 'm' - Market Price
« 'p' - Official Current Price;
e no6aBneHo HoBOe 3HauyeHve ans nonss MDEntryTradeType:

* Ans <repo type> ansa YkpauHckoi 6upxu: BR18 - nepsas Hora PEMNO 1 BR19 - BTopas
Hora PEMO;

* [0MN0/IHEeHo onucaHue nona MDEntryDate;

* n3mMeHeHo onucaHune nonsa MDEntryID.

11. B tabnuue Standard Message Header vcnpaBneHbl 4ONyCTMMbIE 3HAYEHWS A58 MOs

SenderComplD - cm. pasgen 4.1.1.

12. [lonosiHeHO onucaHue cooblueHns Heartbeat - cm. pasgen 4.2.3.

13. B tabnuuy News (B) gobasneHo none LastFragment - cm. pasgen 4.3.5.
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Jata

Bepcus

N3meHeHus

14. B Tabnmue CHanwoT akKTUBHbIX 3aABOK B onvcaHuu nons MDFlags yganeHo onucaHve
6uTta: 0x1000 3anuck Asnssemcsi noc/aeoHel 8 mpaH3akyuu - cM. pasgen 5.4.1.

15. [lononHeH pa3gen BocctaHoBneHue nponyleHHbIX AaHHbIX no TCP-coepgnHeHuto -
cMm. pa3gen 3.3.2.

04.10.2016

124

1. fo6asneH napameTp MDEntrySize B Tabnvly YaaneHue 3asBKu - cM. pasgen 5.3.2.

21.03.2016

1.2.3

1. NI3mMeHeHO Ha3BaHve AoKymeHTa Ha Cneuundukaums nporokona FAST.

2. Pa3gen MoToK aHOHMMHbIX 3asBOK nepenmeHoBaH B [OTOK aHOHUMHbIX 3asiBOK U cfe-
nok - pasgen 5.

3. Pasgen Cpenka no HOore COCTaBHOINO MHCTPYMeHTa (CBA3KM) neperMeHoBaH B TexHuue-
CKue caenku - pasgen 5.3.6.

4. lobasneH pasgen Tunbl coenok.
5. B pasgenax
¢ YacTuuHoe cBegeHue 3a8BKU B caenky (pasgen 5.3.3),
* MNonHoe cBegeHne 3a8BKU B cAenky (pasgen 5.3.4),
* TexHuueckue cgenku(pasgen 5.3.5)
n3meHeHo onucaHve nons MDEntryType Ha Takoe:
Twun 3anucu:
« 0-Bid
e 1-Ask
6. B pa3gene YaaneHue 3aaBku (pasgen 5.3.2) ynaneHo none MDEntrySize.
7. B pasgenax
» [oGaBneHue 3anaBku (pasgen 5.3.1),
* YpaneHwue 3asaBku (pasgen 5.3.2),
¢ YacTuuHoe cBegieHue 3a8BKU B caenky (pasgen 5.3.3),
» MonHoe cBeAeHue 3anaBKK B caenky (pasgen 5.3.4),
* TexHuueckue cgenku(pasgen 5.3.5),
* OumMCTKa KOHTeliHepa aKTUBHbIX 3asiBOK N0 TOproeoii ceccuu (pasgen 5.3.6),
» MonHas ouncTka KOHTeliHepa aKTUBHbIX 3aAaBOK (pa3gen 5.3.7),
[06aBneHo cnyxebHoe none nogcucrtemsl penvkaumu (20018) Revision.

8. B wabnoH cooblyeHns OrdersLog no6asneHo none Revision - pasgen 5.2.1.

03.02.2016

1.2.2

1. B pa3gene 4.3.1. Security Definition (d) gononHeHo onvucaHune nonsa LegRatioQty.
2. fobasneH pa3gen 5.3.5. Caenka no Hore cCOCTaBHOIO UHCTPYMeEHTa (CBA3KN).

3. B pasgenax 5.3.3. HactuuHoe cBefeHune 3aaBKu B caenky v 5.3.4. NonHoe cBeaeHne
3a8BKU B cAeIKy n3MeHeHo onuncaHue nons MDFlags.

11.01.2016

1.2.2

1. Jlo6aBneHo onncaHne NOToka aHOHVMHbIX 3asiBOK - CM. pa3gen 5.

02.12.2015

121

1. fo6asneHo onvcaHne cnocoba U3BeveHns OpuUrMHasibHbIX MAEHTU(UKATOPOB UHCTPYMEH-
TOB 13 nons SecuritylD.

21.08.2015

1.2.0

1. B kaHane INDEX npekpallieHa TpaHciauma kypcos BantoT ¢ Symbol = USD n Symbol = USR.
BmecTo HMX Heo6xoaMMo nepeliT Ha ucnosb3oBaHve kypca ¢ Symbol = USD/RUB.

2. B coobuweHunn Market Data - Incremental Refresh (X) go6asneHo onuuoHanbHoOe nosne
Revision (Tar 20018) - cnyxebHoe none nogcucremsl penavkaumu. None no3BonseT comno-
ctaBuTb FAST coo6LLeHns ¢ coobLieHusMu, TpaHcapyembiMu yepes CGate. Mone TpaHc-
IMpyeTcs TONbKO A1 KOTMPOBOK, caenok n market fundamentals co CpoYHOro pbIHKa.

3. FAST coobuieHmne Tenepb cneyuanbHo hopmmnpyeTcs Takum 06pasom, 4Tobbl pasmep UDP
naketa He nNpeBbiLLa TUMMYHOTO AN cetn Ethernet 3HaueHnsa napametpa MTU B 1500 6aiT.
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Jata

Bepcus

N3meHeHus

B coobueHns Market Data - Snapshot / Full Refresh (W) n Market Data - Incremental Refresh
(X) pobaBneHo onuuoHansbHoe none LastFragment (tar 893). MNogpobHee cmoTpu B Aoba-
B/IEHHOM pasgene «3.2.6. PparmeHTaums coobLLEeHNR».

. B kaHane OTC-ISSUES B coo6LueHnsix Security Definition (d) npekpalieHa TpaHcnsums no-

neir ContractMultiplier, InstrAttribType = 203. MiameHeHo 3HauyeHue nonst MarketSegmentiD
Ha "Q".

. B wabnoHax coobLyeHunii ybpaHbl onepaTtopbl komnpeccum: copy, delta, increment.

. B coobuyeHust Market Data - Snapshot / Full Refresh (W) u Market Data - Incremental Refresh

(X) pobasneHo onuuoHanbHoe none OrderSide - HanpaBNeHHOCTb 3as1BKU, UHULMNPOBAB-
wei caenky. Mepegaetcs TOMbKO A1 CPOYHOTO PbIHKA.

. B kaHanax FUT-BOOK-1, FUT-BOOK-5, FUT-BOOK-20, FUT-BOOK-50, OPT-BOOK-1,

OPT-BOOK-5, OPT-BOOK-20, OPT-BOOK-50 B cHanwoTe nepegaetcs cooblieHve J
(Empty book) B cnyyae oTCyTCTBMS 3asiBOK MO AAHHOMY UHCTPYMEHTY.

. N3meHéH chopmart naketa B TCP Recovery, yHucmumposaH ¢ ASTS FAST. B nepBbix YeTbl-

pex 6aiitax kaxgoro FAST coobLieHus nepeaaeTcs ero A/imHa.

. B kaHane OTC-TRADES LeHbl y BCeX CAeN0oK TpaHCmpytoTcs B pyonsx B none MDENtryPx,

none Currency = RUB.

05.02.2015

1.1.0

. B pasgene 4.3.1. Security Definition (d) 8 Ta6n. 1. Kogbl cermeHTOB pbiHKa MOCKOBCKOW

GUpPXU cermeHT pbiHka PbIHOK RTS nepenmeHoBaH B MOEX Board.

. B pasnene 4.3.1. Security Definition (d) B Ta6n. 2. Kogbl cermeHTOB pbiHKa YKpauHCKOW

oupxu:
* yAasieHbl CTPOKM CO CneayoLmmMm cermeHTamm peiHka: SA, SBOND;
* nns SBONDG 3ameHeHO onvcaHue Ha "locyaapcTBeHHble obnurauum';
e ansa SGTS 3aMeHeHo onncaHune Ha "AKLuun 1 nHBecTcepTudmkarsl”;
+ po6aBfieHbl CreaytoLime CermeHThb!
¢ SGTF - "MiHoCTpaHHble akuun 1 Aeno3uTapHble pacnmucku®
¢« SBONDL - "MyHuumnaneHble obnuraumm”

+ SBONDE - "EBpoo6nuvrauum YkpauHol"

14
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1. BBegeHue

1.1. HasHaueHne AOKYMeHTa

B faHHOM [OKYMeHTe NpeAcTaB/eHo onrcaHne npoTokona Fast.

B gaHHyto cneumdmkaumio He BXOAAT aAMUHUCTPATMBHbIE U TEXHUYECKME acNeKTbl OpraHn3aLum CETEBOIO NOAK/THUEHNS, @ TaKKe CNocoobbI
obecneyeHns ero 6e3onacHoOCTu.

1.2. O6uwee onucaHue Fast Gate

Cuctema Fast Gate npegHasHaueHa A1 pacnpocTpaHeHnsi PbIHOYHbIX AaHHbIX B FAST-dhopmate no npotokosly UDP B pexxume multicast.
[JaHHbIli MexaH13M coyeTaeT B cebe CTPYKTYPY ¥ CUHTaKcuc coobLueHnit FIX npoTokona, XopoLune BO3MOXHOCTH 415 ONTUMK3aLMU NoTo-
KOB AaHHbIX FAST npoTokKona, v BO3MOXHOCTM BbICTPON 1 acphekTUBHON nepeaaun faHHbIX 60bLLIOMY KonmuecTBy nonb3osateneit UDP
npoTokona.

FAST (FIX Adapted for STreaming) npotokon paspa6otaH FIX Market Data Optimization Working Group Ha ocHoBe npoTokona FIX ans
ONTUMM3aLMK 3/TEKTPOHHOTO 06MeHa iHaHCOBO MHopMaLMK, B YACTHOCTH, 4151 pacnpocTpaHeHnsa 60/1bLWIoro o6bema faHHbIX C MUHW-
MasibHO 3afepxKoii. Fast Gate ncnonb3yet Bepcuio npotokona 1.1: https://www.fixtrading.org/packages/fast-specification-version-1-1.
Cuctema Fast Gate no3BonseT pasgasarb K/iMeHTaM aHOHUMHbIE JaHHble U3:

» TOproBoii cuctembl SPECTRA;

* pennvika UHAEeKcoB 6upxun MOEX;

» B[l HoBOCTel CKPUH.

Uepes Fast Gate pa3gatoTcs pbIHOYHbIE AaHHble C GUPX:

* MOEX (MockoBckas 6upxa);

» ETSC (ToBapHas 6upxa ETC).

CocTaB pacnpocTpaHsAeMbIX PbIHOYHbIX AaHHbIX:

* cAenku,;

* arpermposaHHble CTakKaHsbl;

 06Lasn nHdopmauus;

* WHCTPYMEHTbI, CTATYC NHCTPYMEHTOB;

* cTarTyc TOproBoii ceccuu;

* WHAEKCHI;

* HOBOCTW;

¢ /10l aHOHNMHbIX 3aABOK.

CepBUC NpeAHa3HaueH 4715 pasfaqu AaHHbIX Kak KpynHbIM BeHgopam (Bloomber, Thomson Reuters), Tak v 6pokepam, anrotpeiigepam u ..

1.2.1. NMoToKkoBas nepegavya AaHHbIX

Vcnonb3oBaHne NOTOKOBOWA nepega4vn gaHHbIX NO3BOMIAET nepefaBatb Mchopmau,mo OT UCTOYHUMKa K nosiyyartesnto, He pa36VIBaF| €e Ha
oTAEeNIbHbIe COOGLIJ,EHVIFI ANA KaKaoro CO6bITMSA. HECKOIbKO Takux COBbITUI MoryT 6bITb BK/THOYEHBI B OoAHO COO6LLleHVIe. 3710 nossonseT
CyleCTBEHHO CHU3NUTb 3a4EPXKN U YBESIMHYNTL CKOPOCTL Nepejayn gaHHbIX.

1.2.2. "HKpeMeHTaJIbHble COO00LeHusA

Vicnonb3oBaHue NHKPEeMeHTa/IbHbIX C006LI48HVII7I NO3BO/ISIET 3HAUYNTENIbHO CHU3UTb 0OBEMbI oTnpasBnsaeMbIX JaHHbIX. |/|CI'IO]'Ib3yPOTCF| TOJIbKO
AaHHble, U3MEeHMBLLNECA NoA, BO3,D,9I7ICTBI/I9M PbIHOYHbIX CO6bITMIA. MMHMMa/IbHOE KO/INYECTBO KOMaH/ NCNo/sib3yeTca ansa nx 06HOBNEHMS:
nob6aeneHne HOBOW 3anuncuy, U3MEHEHME 3anucy, yaaneHne 3anmcu.

1.2.3. FIX chopmar

Cuctema Fast Gate ncnonb3yet chopmart u cuHTakeuc FIX coobuyeHmnin. CoobLLeHre COCTOUT U3 3aro/ioBKka, Tena CoobLLeHns 1 Tpeinnepa.
Mons B coo6LLEeHNM pa3geneHbl Mexay coboli ¢ nomolbio ASCIl cumona - <SOH>.

[nsa 6onee NoApo6HOr0 03HAKOM/IEHUS! C COCTABOM COOGLLEHMI CM. pasaen 4.
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1.2.4. KogupoBaHue B FAST chopmar

FAST (FIX Adapted for STreaming) npeactaBnsieT coboii anropuTM CXaTusl, KOTOPbIA NMO3BOMSIET B 3HAUUTE/IbHOW CTENEHN ONTUMU3UPO-
BaTb FIX coobueHns. FAST yMeHbLUAET pa3mep AaHHbIX 6e3 BHeCEHWs 3aepXekK, YTO NO3BONAET yBENNYUTL KOIMYECTBO OTNPaBISEMbIX
[OaHHbIX N YMEHbLUNTb BPEMS UX Nepesayn.

FAST npoTokon Ans cxatusi CoObLLEHNI NCMOb3YET CeaytoLLee:
* HesiBHOE T3rnpoBaHue;

* BO3MOXHOCTU KOAMPOBaHUSI NONeit;

* ncnosnb3osaHve PMap;

* KOAMpOBaHWe cTon-6mTa;

* MCMNO/Ib30BaHNE GMHAPHOTO KOAMPOBAHUSI.

B 6onbLUMHCTBE CriyyaeB npasuna koavposaHus B FAST chopmarT cornacoBbiBaOTCS MeXAy KOHTpareHTamu nyteMm npegoctasneHns XML
LWabI0HOB.

Lns 6onee Noapo6GHOTo 03HAKOM/IEHWS C UCNo/b30BaHeM FAST KoAMpoBaHus cM. pasgen 3.2.

1.2.5. NMonyyeHune gaHHbIX ¢ nomoubio Multicast

[N pacnpocTpaHeHusl coobLyeHuit ncnonbyetcsa UDP NpoToKos, KOTOpbIi NO3BONISIET NepeaaBaTth NakeTbl cpasy HeCKO/bKAM nosyyaTte-
NsAM.

B oguH UDP nakeT MOryT 6bITb BK/IHOUEHbI Cpa3y HECKO/bKo FIX coobLueHuid, 3akoanpoBaHHbix B FAST. Ho B HacToslLiee Bpems cuctema
obecneunBaeT oTnpasneHme B ogHoM UDP nakete TONbKO O4HOrO 3akoampoBaHHOro B FAST coobleHunsi. FAST coobLlieHune cneuvanibHo
hopmmupyeTcs Takum o6pasom, 4tobbl pasmep UDP nakeTa He npeBblllan TMnuYHoro A5 cetn Ethernet sHaveHust napametpa MTU B 1500
6aliT.

1.2.6. BocctaHOB/NeHMe JaHHbIX

NS KNNEHTOB OYeHb BaXKHO MOCTOSIHHOE «MPUCYTCTBMUE» Ha PbiHKe. ECIM CyunTCcs Tak, 4To Kakme-To AaHHbIX GyAyT NoTepsiHbl B npouecce
paboTbl, byaeT He06xoAMMO X BbICTPOE BOCCTAHOB/IEHME.

Fast Gate obecneumBaeT BOCCTaHOB/EHNE OaHHbIX 2 crnocobamu:

* BOCCTaHOB/IEHME 60MbLLOro 06BbEMaA AaHHbIX C MOMOLLbIO OTNPAaBKW K/IMEHTY CHIMLLOTOB (K NPUMEpY, AN KIMEHTOB NPUCOEANHUBLLNXCS
nocne Havana Topros);

* BOCCTaHOB/IEHME He6oNbLOro o6bema AaHHbix Mo TCP — coeauHeHnto (kK NpuMepy, Koraa OTAeNbHble COOBLLEHNS ObIIN YTepsiHbI Npu
TpaHcdepe).
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2. CueHapuu B3aumogeiicteus knneHtos ¢ Market Data
Multicast

B gaHHOM pasfene onucaHbl NpoLeaypbl NOAKIOHEHUA KIMEHTOB K KaHas1am Market Data Multicast B pasnnyHbie nepunoapbl pa60TbI cucre-
Mbl, & TaK Xe npoueaypbl BOCCTaHOB/TIEHUA NOTEPAHHbLIX AaHHbIX.

2.1. NoakniovyeHne KIneHTa

MpwW NOAKMOYEHNMN K CMCTEME AJ151 NOMYHEHWs MOSTHOW PbIHOYHOW MHhopMaLMK cneayeT NpUAePX1BaTLCS creaytoLei npoueaypsbi:

1. Ckauatb chaiin KoHdurypaumm kaHasioB 1 NOTOKOB C ftp-cepeepa. KoHmrypalMoHHbIii (haiin B chopmarte .xml onucbiBaeT napaMeTpsbl
nogkntoyeHus (IP agpeca multicast, Homepa nopToB u T.4.).

2. CkauaTb paiin FAST-wa6bnoHa c ftp-cepeepa. bonee nogpo6Hoe onucaHne Fast-uabioHa cM. pasgen Fast-labnoH.
3. Hauartb cnywarb notok Instruments Incremental n HakannveaTtk Nostyyaemble COOBLLEHNS.

4. Hauatb cnywartb notok Instrument Replay. MonyunTb CIMCOK MHCTPYMEHTOB M3 noToka Instrument Replay. MNpumeHnTb K cnivcky
VNHCTPYMEHTOB COOOLLEHWS, HaKOMNIEeHHbIe B NyHKTe 3.

5. Hauatb cnywarb NoToku Incremental 1 HakanMBaTb nonyvyaemble coo6u4eva.

6. Hauatb cnywartb notokn Snapshot. MonyunTb N0 3TMM NOTOKaM aKTyaslbHbI CHIMLIOT, MPUMEHUTb NOMYYEHHbI CHAMLWOT. B Kaxaom
coobueHnn Market Data - Snapshot/Full Refresh (W) Tar 369-LastMsgSeqNumProcessed cooTtseTcTyeT Tary 34-MsgSeqNum nocneg-
Hero coobueHusi Market Data - Incremental Refresh (X) B COOTBETCTBYHOLLEM MOTOKE, BK/TKOYEHHOTO B JaHHbIA CHAMLLOT, 8 HOMEpP 06HO-
B/IEHUSI KAXA0r0 MHCTPYMEHTa, coAepxalluiica B Tare 83-RptSeq coobleHuns Market Data - Snapshot/Full Refresh (W), cooTBeTcTBY-
€T HoMepy MHKpeMeHTasIbHOro 06HOB/EHMS, codepxallerocs B Tare 83-RptSeq cootseTcTBytolero MDEnNtry nocnegHero coobLueHns
Market Data - Incremental Refresh (X), BKNHOUEHHOTO B A@HHbI CHINLIOT. [15 KaX0ro MHCTPYMEHTa CreflyeT 0T6pPOCUTb U3 HaKOM/IeH-
HbIX [aHHbIX BCE COO6LLEHMSA C HOMepaMm A0 3HadeHus Tara 369-LastMsgSeqNumProcessed BKIOYMTENBHO Y NPUMEHUTL BCE OCTaB-
Lwmnecs. Mpouecc MOXHO NPOBOAUTL Kak NnocnefosaTesibHO (CHavas1a NnoslyyYnTb CHAMLWOTLI N0 BCEM UHCTPYMEHTaM, a NoToM obpabaTtbl-
BaTb HaKoM/IeHHble 06HOB/IEHNS), Tak 1 NapasisiesibHo (Mo Mepe MoslyYeHUs CHIMLLOTOB M0 MHCTPYMeHTaM 06pabaTbiBaTk HAKOMIEHHbIE
06GHOB/EHMSA NO NOMYYEHHOMY UHCTPYMEHTY).

7. MepecTatb cywarb NoToku Snapshot.

8. Mpoao/HKNTL 06bIUHYHO 06PabOTKY NOTOKOB MHKPEMEHTa/TbHbIX OOHOBEHUIA.

2.1.1. NycTon cHanwot B notoke FO-TRADES
Ecnu cHanwort no NHCTPYMEHTY I'IyCTOVI, TO OH He nepenaeTcsa B MNOTOKE.

EC/n No MHCTPYMEHTY HET CHanWoTa, TO 3TO 03HAYAET, YTO MO MHCTPYMEHTY HET akTUBHbIX 3asiBOK W/UM He GbINo CAENOK (NocneaHei
CLE/KM HET, BCE LieHbl 1 06beMbI B CTATUCTUKE /15 MHCTPYMeHTa paBHbl 0). B TakoM crlyyae Hy>HO MCMo/b30BaTh BCE AaHHbIE, NMOJyYEHHbIE
B notoke Incremental — N(M60 NO MHCTPYMEHTY He ByAeT COOOLLEHW, 3HAUUT HET aKTUBHBIX 3aBOK U/UAM He 6bI10 cAenok, Nnbo byayT
COOGLLEHMS — N3 HUX MHULMANN3UPYEM LiEHbI Y 06BEMbI B CTATUCTUKE A1 UHCTPYMEHTA.

Kak TONbKO B CTakaHe WMHCTPYMEHTa NoSABATCA 3asiBKM U BO3MOXHO I'IpOIZ,CI,yT caenku, aTo 6y,qu TpaHCMpoBaHO B NOTOkKe Incremental un
KNWEHT NoNy4nT akTyasibHble AaHHbIe.

2.2. O6paboTKa Ayo6nupyrowmnxcs gaHHbIX B NOTOKax A u B

[JaHHble Bo Bcex UDP-NoTokax pacnpocTpaHsoTCs B ABYX ak3emnsipax (A 1 B) Ha AByx pasHbix multicast-agpecax. KnmeHTy pekomeHay-
eTcsi 06pabaTbiBaTh 06a NOTOKA B BUZY HETAPaHTMPOBaHHOCTY focTaBku UDP-nakeToB. O6paboTka ABYX MAEHTUYHBIX MOTOKOB NO3BOMAET
CHW3UTb BEPOSITHOCTb NOTEPb MO MeHbLUell Mepe B 2 pasa.

B KakoM MMeHHO 13 NoToKoB (A 1n B) coobLieHne NosiBUTCS MepBbIM, He oroBapmBaeTcs. 15 06paboTkM NOTOKOB crieAyeT UCMO/Mb30BaTb
NopsiAKOBBIA HOMEpP CO06LLEHUST U3 Npeambysibl i Tara 34-MsgSegNum. icnonb3oBaHne npeamMoysibl MO3BOSET ONPeAENTb NOPSAKO-
Bbli HOMEp He npuberas k gekoanpoBaHnto FAST-coobLleHus.

O6paboTky NoTokoB A 1 B cnegyeT npon3soanTb NO CefyoWwemMy anroputmy:

1. Cnywartb notokn A u B.

2. ObpabaTtbiBaTb COOOLLEHNS NO NOPSAKOBOMY HOMEpY.

3. OTt6packiBaTh No/y4EHHOE COOBLLEHNE, EC/TN COOBLLEHNE C TakiM NOPAAKOBLIM HOMEPOM YXe NOoy4anoch paHee.

4. Ecnv o6HapyXmBaeTcs NponycK B MOPSAKOBLIX HOMepax B 0601x KaHanax, To 3T0, CKopee BCero, CBUAETENbCTBYET 0 NOTEpe NaKeToB Kak
B MOTOKe A, Tak 1 B NoToke B. KnneHTy cnegyeTt uHMUMmnpoBaTb O4HY U3 NpoLeayp BOCCTAHOBAEHNS NPONYLLEHHbIX AaHHbIX. Bnpoyem,
K/IMEHT MOXET NOA0XAATL HEKOTOPOE (pa3yMHOE) BPEMS, BO3MOXHO MPOMYLLEHHbIV NakeT NpuaeT HECKObKO NO3Xe, TakK Kak NpoTOKO/
UDP He rapaHTupyeT nocsefoBaTe/ibHOCTb A0CTaBKN NakeTos.

Mpumep:
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E:f;‘?;“ MoTok A Motok B

1 34-MsgSegNum = 59

2 34-MsgSegNum = 53
3 34-MsgSegNum = 60

4 34-MsgSegNum = 60
5 34-MsgSegNum = 62

6 34-MsgSegMum = 61
T 34-MsgSegNum = 62
3 34-MsgSegNum = 62

9 34-MsgSegNum = 63

10 34-MsgSegNum = 65

11 34-MsgSegNum = 65

COO0O6LLEHMS NONYYatoTCs N3 NOTOKOB A 1 B.

1.

2.

8.

9.

Monyunnu 59-e coobLieHne n3 A, obpabotanu ero.

Monyumnu 59-e cooblieHne n3 B, oT6pocnamn ero, Tak kak 06paboTtasnu ero paHee.
. Monyunnn 60-e coobLueHre n3 A, obpabotanu ero.

. Nonyunnm 60-e coobLieHre n3 B, oTbpocunn ero, Tak kak 06paboTanu ero paHee.
. Nonyunnun 62-e coobLyeHre n3 A, 0oTbpocunn ero, Tak kak oxungaertcs 61-e.

. Monyunnn 61-e coobLieHne 3 B, obpaboTtanu ero.

. Nonyunnun 62-e coobLieHre n3 B, obpabotanu ero.

Monyunnu 62-e coobLyeHne n3 A, oT6pocuan ero, Tak kak 06paboTasnin ero paHee.

Monyunnu 63-e coobueHne us A, obpabotanm ero.

10Monyunnun 65-e coobLueHne n3 A, oT6pocun ero, Tak kak oxungaercs 64-e.

11.Monyunnu 65-e coobLieHne us B, oT6pocunm ero, Tak kak oxmaaertcs 64-e.

12Mepelunu K NnpoLeaype BOCCTAHOB/IEHUS NMPOMNYLLEHHBIX AAHHbIX, Tak Kak 06HapYXXeH NPOMYyCcK COOGLLEHNS.
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3. DYHKUMOHANIbHOCTb CUCTEMbI

3.1. Apxutektypa cuctembl

[na pacnpocTpaHeHUs PbIHOYHBIX AaHHbIX UCMO/b3YeTCsl TPaHCNOPTHbI NpoTokon UDP, a AN 3anpoca NponyLyeHHbIX AaHHbIX peaunsy-
I0TCS MEXaHN3Mbl BOCCTAHOB/IEHUs MO NpoTokosly UDP 1 MOBTOPHOTO NOJy4YeHust AaHHbIX Mo npoTokony TCP.

B cucTeMe vcnonb3yoTcs crefytolime Bubl MH(OPMALMOHHBIX MOTOKOB:

1. OCHOBHbIE MOTOKMU:
 MOTOKM PacnpoCTpaHeHUsl HKPEMEHTaSTbHBIX OGHOBNEHUI PLIHOYHBIX AAHHBIX;
 MOTOKM PacnpoCTpaHeHsi ONUCaHUi (PYHAHCOBbIX UHCTPYMEHTOB;

¢ MOTOKM pacnpocTpaHeHns nHhopmalmm 06 n3meHeHumn ctatyca OUHAHCOBbIX MHCTPYMEHTOB M COOBLLEHNIA O COCTOSIHMSA COeANHEHNS
¢ ToproBoli cucTemMoii.

2. NOTOKM BOCCTaHOBMEHUS:
* MOTOKM PacnpoCTPaHeHNs CHIMLWOTOB PbIHOYHBIX AaHHbIX;
e ceccuu 414 3anpoca NponyLeHHbIX 4aHHbIX.

[laHHble pacnpocTpaHsaTesa no Habopy KaHanos, B KaXA0M U3 KOTOPbIX NpeAcTas/eHbl faHHble No rpynne (uHaHCOBbIX UHCTPYMEHTOB.
IpynnmpoBka oCyLLEeCTBASETCA NO ONpefeneHHbIM NapaMeTpam, oHa onpegensieTcs KoHdurypauveii Cuctemsl. 3a BelaHne Ha Kaxaom 13
KaHanoB oTBeyvaeT otaenbHbIi ak3eMnnsp Market Data Multicast. OauH aksemnnsip Market Data Multicast o6ecneuvBaeT BelLjaHMe TOIbKO
opHoro KaHana.

™

| "
Market Data Market n::: Channel™,

| Market Data Channe
Market Data B
FAST Gate |
Market Data Channel
Market Data e >
[
Market Data anne
i= Market Data o

Puc. 1. KaHanbl pacnpocTpaHeHUs1 PbIHOYHbIX faHHbIX

Kaxpplih KaHan npefctaenset Habop Heckonbkux UDP-notokos (UDP Feeds), No KoTopbIM MAET HENPEPbLIBHOE BeLLaHWe JaHHbIX, 1 TCP-
nopT AOCTyNa, Ha KOTOPOM K/IMEHT MOXET 3anpocuTb nponyLeHHble B UDP-noToke coobLueHus.

Bce MoTokun TpaHcmpyroTes no npotokony UDP multicast. Kaxabiii MoTok TpaHcMpyeTest Ha oTaensHoM multicast-agpece. B coOTBETCTBY-
IoWMxX noTokax A u B TpaHCAnpyoTcst MAEHTUYHbIE co06LLeHus. [ly6nmposaHme obecneymBaeT CTaTMCTUYECKOE CHUKEHME BEPOSITHOCTMN
noteps UDP-nakeToB.

Momumo TpaHcnsaummn gaHHbIx B UDP-notokax, Market Data Multicast moxeT npuHumatb Bxogsuwme TCP-coeguHeHns, No KOTOPbIM K/u-
€HTbl MOTYT 3anpocuTb NponyLieHHble AaHHble. Mo TCP-coefnMHeHMI0 MOTyT 6bITb 3anpoLUeHbl NPOonyLeHHbIe COO6LLEHNS B O4HOM U3
cnepytowmx UDP-NOTOKOB (AaHHble fOCTYMHbI 32 NEPUOS, BPEMEHU, YKa3aHHbIN B KOHUrypaLMoHHoM chaiine (Ho He 6onee yem ¢ Havana
[OHS1), KO/IMYECTBO OTCbINaeMbIX 3a OAMH pa3 COO6LLEeHWA 1 obLiee KOMYEeCTBO 3anpaluMBaemblX B AeHb COOOLLEHNI orpaHnyeHo (Bce
OrpaHUYeHus ykasbiBarTCs B KOHPUIYpaLVOHHOM chaiifie CUCTEMbI)).

3.1.1. OcHoBHble noToku (UDP)
B ocHoBHbIX noTokax (incr) B pexumMe multicast no npotokony UDP pacnpocTpaHsoTcs cnegytouime pbiHOYHbIE AaHHbIE:

» B notokax FO-TRADES, FO-BOOK-5, FO-BOOK-20, FO-BOOK-50 — 06HOBNEHNSA arperMpoBaHHOro ctakaHa;

B notokax FO-TRADES — 06HOBNEeHUst TabnuLbl CAEMOK U CTaTUCTUKA CPOYHOIO PbIHKA;

B notoke INDEX — 06HOBNeHUst TabnuLbl MHAEKCOB, KYPChl BAIIOT U UX CDUKCUHTK;

B notoke NEWS - HOBOCTW CPOYHOr0 pbIHKa,;

* B notoke NEWS-SKRIN - HoBocTn CKPUH;
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» B noTtokax SPOT-BOOK-1, SPOT-BOOK-20 - 06HOB/MEHNS arpervpoBaHHol Tab/uLbl KOTUPOBOK;
» B notoke SPOT-TRADES - 06HOBNeHNs TabnuLbl CAENOK U CTATUCTUKA PbIHKA,;
» B notoke ORDERS-LOG - aHOHUMHbIE 3asBKN.

[aHHble pacnpocTpaHsiotes B Buge FIX-coobueHuii Market Data - Incremental Refresh (X), 3akogupoBaHHbIx B cpopmat FAST. Kaxaoe
CO006LLEeHNe MOXET coAepxaTb 0BHOBNEHNSA NO HECKObKM (DMHAHCOBbLIM MHCTPYMEHTaM.

Mpy N3MEHEHUM COCTOSHUSI TOPTroBoOi ceccun B UDP-NOTOKM MHKPEMEHTaIbHbIX 06HOBNEeHM: FO-BOOK-1, FO-BOOK-5, FO-BOOK-20,
FO-BOOK-50, FO-TRADES otnpasnsietcs coobleHne Trading Session Status (h).

3.1.2. Notoku Recovery (UDP)

B notokax Recovery (snap) B pexumMe multicast no npotokony UDP ¢ corkcMpoBaHHO NeprogNYHOCTLI0 PacnpOCTPaHSATCS TEKYLLME CH-
3MWOThI COOTBETCTBYOLMX AaHHbIX B BUAe FIX-coobueHnii Market Data - Snapshot/Full Refresh (W), 3akoanpoBaHHbIx B hopmat FAST.
Kakgoe coobLieHne cogepxnT nHghopmaumio no o4HOMY MHCTpYMEHTY. B noTokax Recovery (snap) coobuieHne SequenceReset (4) 06o-
3HaYaeT HaYas10 TPaHC/SALMM HOBOTO CHanLwoTa.

KNUeHTbI He JO/MKHbI CAYLWATh 3TU NOTOKM NOCTOSIHHO. K HUM HEO6X0AMMO NOAK/IHUATLCS TOMBKO B C/lyyae HEO6X0AMMOCTM BOCCTAHOBUTL
NPOMNYLLEHHYH B OCHOBHbIX MOTOKaxX MHopMaLuto. Mocsie BOCCTAHOBEHNS! KMEHTY C/IeAyEeT NPeKpaTuTb CyLWaThb AaHHbIE MOTOKM.

B KOHLie KaXA0ro CHenwoTa TPaHC/IMPYHTCA COobLLEeHMSA 0 COCTOsHMK Toprosoli ceccun Trading Session Status (h) B UDP-noTokax cHan-
LIOTHbIX 06HOBNEeHUI: FO-BOOK-1, FO-BOOK-5, FO-BOOK-20, FO-BOOK-50, FO-TRADES.

3.1.3. Motoku Instrument Definitions (UDP)

B notokax Instrument Replay (inst replay) ¢ ¢hmkcMpoBaHHON NepMOANYHOCTbLIO PacChlIaOTCA TEeKyLMiA CTaTyc TOProBOi ceccum n onu-
CaHusi TOProBbIX MHCTPYMEHTOB B Buae FIX-coobuyeHuii TradingSessionStatus (h) n Security Definition (d), 3akogupoBaHHbIX B hopmar
FAST. OgHo coobLueHne cofepXuT onucaHme ogHoro oMHaHCoBOro MHCTpyMeHTa. CoobueHne TradingSessionStatus (h) TpaHcnmpyeTcs
B notokax FUT-INFO n OPT-INFO. B notoke Instrument Replay coobLieHne SequenceReset (4) o603HavaeT Ha4yano TpaHCAAUMY HOBOro
cHanwoTa. CnanwoT COCTOMT U3 ONUCaHW TOProBbIX MHCTPYMEHTOB B BuAe coobLyeHuii SecurityDefinition (d) u ctaTyca ToproBsoii ceccumn
TradingSessionStatus (h), nony4vB NOMHbIA CHANWWOT CefyeT cYMTaTh, YTO BCE ONUCAHWS MHCTPYMEHTOB A151 faHHOW TOProBoi ceccum
Nnosy4eHsbl.

B notokax Instrument Incremental (inst incr) npu n3meHeHun cTatyca MHCTPyMeHTa, Npu n3meHeHun pasmepa MapaHTuiiHoro ObecneyeHus,
npu U3MEHEHNN NIMMUTOB LiEHbI pacchliarTcs coobLeHus B Buae FIX-coobuyeHuii Security Status (f).

TpaHcnnpyeMble AaHHbIE:

* notok FUT-INFO - dbtouepchl, KanieHgapHble cnpegpl, KonnarepasibHble bioyepchl 418 ONUMOHOB Ha akuuu;
e notok OPT-INFO - onuuoHsl;

» notok SPOT-INFO — akuun, obnvrayum, ToBapsbi.

[lna nHaexkcoB oTcyTCcTBYET NOTOK Instrument Definitions, To ecTb 419 MHAEKCOB He TpaHC/IMpyroTcs coobluenmns Security Definition (d).

3.1.4. Coo6ueHuUst B NOoToKax

B pasgene onvcaHo, Kakve CoobLIeHNsi NepeaatoTcst B KakA0M NOTOKE AaHHbIX.

Nms notoka Tun notoka Nmsa wabnoHa coo6LeHus
ORDERS-LOG Incremental Heartbeat (id="6")

SequenceReset (id="7")

OrdersLogMessage (id="29")
ORDERS-LOG Snapshot Heartbeat (id="6")

SequenceReset (id="7")

BookMessage (id="30")
ORDERS-LOG Historical Replay OT K/IMEeHTA Ha L3

Logon (FIX MessageType="A")

Logout (FIX MessageType="5")

Market Data Request (FIX MessageType="V")
OT wWto3a Ha K/IMeHTa:

Heartbeat (id="6")

OrdersLogMessage (id="29")

Logon (id="1000")
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Nmsa notoka

Tun noToka

Nms wabnoHa coo6ueHus

Logout (id="1001")

FUT-INFO

Instrument Replay

Heartbeat (id="6")
SequenceReset (id="7")
SecurityDefinition (id="40")
TradingSessionStatus (id="46")
DiscreteAuction (id="42")

SecurityGroupStatus (id="45")

FUT-INFO

Instrument Incremental

Heartbeat (id="6")
SequenceReset (id="7")
SecurityStatus (id="5")
TradingSessionStatus (id="46")
DiscreteAuction (id="42")
SecurityMassStatus (id="37")

SecurityGroupStatus (id="45")

SPOT-INFO

Instrument Replay

Heartbeat (id="6")
SequenceReset (id="7")
SecurityDefinition (id="40")

TradingSessionStatus (id="46")

SPOT-INFO

Instrument Incremental

Heartbeat (id="6")
SecurityStatus (id="5")

TradingSessionStatus (id="46")

OPT-INFO

Instrument Replay

Heartbeat (id="6")
SequenceReset (id="7")
SecurityDefinition (id="40")
TradingSessionStatus (id="46")

SecurityGroupStatus (id="45")

OPT-INFO

Instrument Incremental

Heartbeat (id="6")

SecurityStatus (id="5")
SecurityDefinitionUpdateReport (id="4)
TradingSessionStatus (id="46")
SecurityMassStatus (id="37")

SecurityGroupStatus (id="45")

FO-TRADES

FO-BOOK-1

FO-BOOK-5

FO-BOOK-20

FO-BOOK-50

SPOT-BOOK-1

Incremental

Heartbeat (id="6")
SequenceReset (id="7")
DefaultincrementalRefreshMessage (id="31")

TradingSessionStatus (id="46")

21



Cneuudukauus npotokona FAST

19.11.2025

Nmsa notoka

Tun noToka

Nms wabnoHa coo6ueHus

SPOT-BOOK-20

SPOT-TRADES

FO-TRADES

FO-BOOK-1

FO-BOOK-5

FO-BOOK-20

FO-BOOK-50

SPOT-BOOK-1

SPOT-BOOK-20

SPOT-TRADES

Snapshot

Heartbeat (id="6")
SequenceReset (id="7")
DefaultSnapshotMessage (id="32")

TradingSessionStatus (id="46")

FO-TRADES

SPOT-TRADES

Historical Replay

OT K/IMEHTA Ha LWHo3:

Logon (FIX MessageType="A")

Logout (FIX MessageType="5")

Market Data Request (FIX MessageType="V")
OT wWwno3a Ha KNneHTa:

Heartbeat (id="6")
DefaultincrementalRefreshMessage (id="31")
TradingSessionStatus (id="46")

Logon (id="1000")

Logout (id="1001")

INDEX

Incremental

Heartbeat (id="6")
SequenceReset (id="7")

DefaultincrementalRefreshMessage (id="31")

INDEX

Snapshot

Heartbeat (id="6")
SequenceReset (id="7")

DefaultSnapshotMessage (id="32")

INDEX

Historical Replay

OT KNMEeHTa Ha LWHo3:

Logon (FIX MessageType="A")

Logout (FIX MessageType="5")

Market Data Request (FIX MessageType="V")
OT wWt03a Ha K/IMeHTa:

Heartbeat (id="6")
DefaultincrementalRefreshMessage (id="31")
Logon (id="1000")

Logout (id="1001")

NEWS

NEWS-SKRIN

Incremental

Heartbeat (id="6")
SequenceReset (id="7")

News (id="9")

NEWS

NEWS-SKRIN

Historical Replay

OT KNMeHTa Ha LUJ1H03:

Logon (FIX MessageType="A")
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Nmsa noTtoka Tun noToka Nms wabnoHa coo6ueHus
Logout (FIX MessageType="5")

Market Data Request (FIX MessageType="V")
OT wW/t03a Ha K/IMeHTa:

Heartbeat (id="6")

News (id="9")

Logon (id="1000")

Logout (id="1001")

3.1.5. Ceccuu gnsa 3anpoca nponyLeHHbIX coobweHuii (TCP)

[JaHHbIli cepByC NO3BOMSET KNVEHTY 3aNpoCUTh Nepeckisiky Habopa coobLLeHW B 3aaHHOM Ayana3oHe HOMEPOB, YXXe 0ny6IMKOBaHHbIX
B 0A4HOM 13 UDP-NOTOKOB.

B 3anpoce knveHT ykasbiBaeT AnanasoH NopsAKOBbIX HOMEPOB AJ15 Mepechkin. MakcMmasibHoe KONMYecTBO COOBLLEHWIA, KOTOPOE MOXET
3anpocuTb K/IMEHT, orpaHnyeHo. 3anpoc otnpasnsieTcs B Buae FIX-coobuweHns Market Data Request (V). 3anpoc otnpasnsietcsi no TCP-
COEAVHEHVIO, NHULMMPYEMOMY K/IMEeHTOM. OTBETHbIE COOBLLEHMA OTNPAaB/ATCSA KANEHTY No aTomy e TCP-coeguHeHuto B Buge FIX-
coo6LeHnit. Mo 3aBepLUEHMIO OTNPaBKN OTBETHbIX coobLeHnin Market Data Multicast 3akpbiBaeT ato TCP-coeguHeHvne. Bce OTBETHbIE
coo0LLeHns 3akoaupoBaHbl B FAST-chopmar.

[nnHa kaxpaoro cooblyeHnst B TCP noToke AaHHbIX nepefaeTcs kak 4-6aliTHOE YnC/Io B HaYasle KaXaoro CooBLLeHUs:

Message PMAP Template Message
length D
', L N LY
L W W "
4 hytes N bytes N bytes
\ v A .
Message length FAST-message

Puc. 2. Ctpyktypa coo6ueHus B TCP notoke

Mo 3aBepLUEHN0 OTNpaBkK coobLyeHunii FAST reiiT oTnpaBnseT knneHTy FAST cooblieHne Logout n oxumaaet oTBeTHoro FIX coobuieHus
Logout. Mocne 3aBepeHun FIX ceccun TCP coeamHeHne 3aKpbliBaeTcs.

[laHHbI CEPBUC AOMKEH UCNO/b30BATLCS MWL B KpaliHeM Ciyyae, ecriv Apyrve MeToAbl BOCCTAHOB/IEHWS HEBO3MOXHbI. CepBUC He obec-
NeunBaeT BbICOKYO MPOM3BOANTENBHOCTb. CepBUC HE AOCTYNEH A/15 NMOTOKOB C arpervpoBaHHol Tabnuueli KOTMPOBOK.

3.2. FAST chopmat B "HOPMaLMOHHBbIX MOTOKaXx

Bce coobuweHusi, otnpasnsiemble MOEX Market Data Multicast, npeactasnisitoT coboii coobuieHusi B FIX-chopmare, 3akogmMpoBaHHbie No
npotokony FAST (FIX Adapted for STreaming). NMpoTtokon FAST 6bin paspaboTaH FIX Market Data Optimization Working Group gns ontu-
MU3aLMmN 3NEeKTPOHHOTO 06MeHa (PMHAHCOBOM MHADOPMALMK, B YACTHOCTK, /11 pacnpocTpaHeHns 60/1bLLOro 06bema AaHHbIX C MUHUMab-
HOW 3a4EePXKKOIA.

OCO06EHHOCTBLIO pacnpocTpaHeHns AaHHbIX B UHGIOPMaLUMOHHbIX NoTokax oT MOEX Market Data Multicast aBnsieTcsi T0, UTO nepes Kaxabim
FAST-coobLueHnem fob6asnsieTcs 4-6aiitoBas npeambyna, B KOTOPOI coaepxntcs 3HadeHne 34-ro Tara (SeqNum) cnegytolero 3a npe-
ambéynoii FAST-coo6LeHus.

OTO NMO3BO/IAAET NOAYUUTb NOPSAKOBBIA HOMEP CO06LLEeHNA (Kak Npn 06paboTke COOOLLEHNI M3 NOTOKOB A 1 B, Tak 1 Npu 06Hapy>XeHun
nponyckoB), He Npuéeras K eKkoanpoBaHnio camoro FAST-COO0GLLEHNS — 3TO 3HAUNTENIbHO 3KOHOMUT BPeMsi Npu 06paboTke NoTokKa.

NopAakoetit PMAP Template OctaTtok coobweHua
HoHep D
\ L N L
L] W W ' d N
4 daiTa N daiT N Dair
" I p
Mpeanoyna FAST - coobuweHue

Puc. 3. CTpyKTtypa coobLieHus
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3.2.1. KogupoBaHue cTton-omta

KoavpoBaHue cTon-6uta siBNSIETCA O4HNUM M3 COCTaBNSIOLLMX NpoLeccoB FAST, KOTOPbIA NO3BO/ISET UCKIOUUTL M3BLITOYHOCTL HA YPOBHE
nepegauv nosneli ¢ AaHHbIMU UCMOMbL3Ys CTOM-6MT BMECTO NpMBLIYHOMO 6aliToBoro pasaenutens. B FAST cTon-6ut ucnosb3yercst BMECTO
cTaHgapTtHoro FIX pasgenutens - 6avita <SOH>; Takum 06pa3om 7 6UTOB KaxAoro 6aiita UCnosb3yoTcs 418 nepefaqn gaHHbIX, a 8i 6ut
CNYXMT 0603HAYEHMEM OKOHYAHWA NoNs.

3.2.2. HesAABHOe TernposaHue
Mo ctangapTy FIX npoTokona kaxaoe cooblieHne umeet Bug;: Ter = 3HaueHne <SOH>, rge:
Ter — HOMep MossA, KOTOPOE B AaHHbIi MOMEHT NepeaaeTtcs;
3SHaueHue — (hakTMueckoe cofepxaHme AaHHbIX 3TOro Nons;
<SOH> — ASCII cumBOn, KOTOPLIA UCNONb3YeTCs B KayecTBe 6aliTOBOro pasfenuTens nons.
Hanpumep:

35=x|268=3 (3aronoBok coobLeHns) 279=0|269=2|270=9462.50|271=5|48=800123|22=8 (caenka) 279=0|269=0|270=9462.00|271=175|
1023=1[48=800123|22=8|346=15 (HoBOe npepsioxeHune 1) 279=0[269=0|270=9461.50|271=133|1023=2|48=800123|22=8|346=12 (HoBOE
npeasioxeHve 2)

FAST ycTpaHsieT N36bITOYHOCTb MCMOJb3ys Wab/MoH, KOTOPbIA ONUCbIBAET CTPYKTYPY BCEr0 COOGLEHUS. Takoil MexaHU3M HasblBaeTcs
«HEABHbIM TEFMPOBaHMEM», T.K. FIX Tery cTaHOBATCS HESIBHOIM YacTblo NepefaBaeMblX AaHHbIX. FAST-1a6/10H 3aMeHsIeT CMHTaKkcue «Ter
= 3HayeHne» Ha «HesABHOE TerMposaHue» no Takum npasuiam:

* HOMepa T3roB He NepefatTcs B COOOLLEHNM, HO 3afaHbl B LUA6MOHE;
* nocnefoBaTenbHOCTb NoJeli B COOBLLEHNN Takas e Kak U TEroB B LLAG/IOHE;

* Wab1oH onpeaensieT ynopsiAoYeHHbIi HAGop Moseii ¢ oneparopamu.

3.2.3. BO3MOXHOCTU KOgupoBaHua nonei

FAST feiicTBYeT Kak MallMHa COCTOSHWIA, KOTOpasi B KadKAblii MOMEHT [O/KHA 3HaTb, Kakve 3HaueHUst HEO6XOAMMO COoAePXaTb B MaMsTH.
FAST cpaBHMBAET TekyLlee 3HaYEeHWE NONs C 0 NPeapbiayLLIMM 3HAYEHEM, 1 ONPeAENsIET, Kakoe AelicTBUe TpeByeTCst NPeAnpUHATD:

* MCNOJIb30BaTb B Ka4yeCcTBe HOBOIro 3Ha4eHUA KOHCTaHTy (3a1anHy|0 B LIJa6I'IOHe);

¢ 3Ha4yeHue no ymonyaHuwo (I'IpI/IMeHFITb €C/1n HOBOE 3Ha4yeHune nona OTcyTCTByeT).

3.2.4. FAST-wabnoH

FAST-wabnoH cootBeTcTBYET TUMY FIX COOBLLEHNS 1 OAHO3HAYHO ONpeAensieT NopsAokK noneli B Hem.

LLIaboH Takke COAEPXUT CUHTAKCKC, YKasbiBatoLWuiA TUM NONS, U Kakol MeETOA AEeKOANPOBaHNS NPUMEHATb Npu nepegade. LLabnoH 3aga-
etca B XML Buge. Kaxgoe FAST coo6LLeH/e B CBOK o4epedb COAEPXUT nAeHTUdMKaTop WwabnoHa, No KOTOPoMy ByaeT MPOUCXOAUTb
LeKkoanpoBaHue.

LLla6noHbI co0bLLeHNIA [OCTYMHbI MO apecam:
» TecToBas cuctema T1: https://ftp.moex.com/pub/FAST/Spectra/test/templatesT1/templates.xml

» TecToBas cuctema TO: https://ftp.moex.com/pub/FAST/Spectra/test/templatesTO/templates.xml

ToproBasi cMCTeMa CPOYHOTO pPbiHKa, nHAeKckI: https://ftp.moex.com/pub/FAST/Spectra/prod/templates/MOEX/templates.xml

ETSC (ToBapHas 6upxa ETC): https://ftp.moex.com/pub/FAST/Spectra/prod/templates/ETSC/templates.xml

3.2.5. Npouecc aekoanpoBaHus
MpoLiecc AeKoAnpoBaHMA NPOUCXOAUT B CrefytoLlei nocnesoBarTenbHoOCTU:
1. TpaHcnopT: KnnMeHT cucteMbl NosyyaeT 3akoguposaHHoe FAST coobLyeHve.
2. [lexoamposaHue naketa:
 onpegeneHune WwabnoHa;
* Un3B/IeYEHNE BMHAPHBIX 3aKOANPOBAHHBIX OUT;
* MOCTPOEHNE COOTBETCTBUA MEXAY MOTyYEHHLIMU BUTamu 1 NOMSIMU B LLAGIOHE.
3. [lekogmpoBaHune noneii: NPUMEHEHNe ONepaTopoB A1 ONpefeneHnsa 3Ha4eHNs Ha OCHOBaHWM LwabnoHa.

4. MocTpoeHune FIX coobLueHns.
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5. O6paboTka FIX coobLieHus.

3.2.6. dparmeHTauma coobLeHni

dparMeHTaums CoOBLLEHNIA BbINOMHAETCA A1 TOro, Y4To6bl pasmMep UDP nakeTa He NpeBbilwas TUNMUYHOMO Ansi ceTn Ethernet 3HaueHus
napameTtpa MTU B 1500 6aliiT.

Ecnn B coobweHmn Market Data - Snapshot / Full Refresh (W) otcyTtcTtByeT Tar 893-LastFragment, To 3T0 03Ha4aeT, YTO CH3MLWOT No
VHCTPYMEHTY NepefaH B B1Ae 04HOro coobuueHns. Tar 893-LastFragment, 3anofiHEHHbI 3HaYeHneM ‘0’, oTMe4yaeT B cepun pparmMeHTu-
POBaHHbIX COOOLLEHMNI BCE COOOLLEHUS, KpoMe nocnegHero. Tar 893-LastFragment, 3ano/iHEHHbIV 3HaYeHneM ‘1’, oTMevaeT nocregHee
COOOLLEHME B CHAMNLWOTE M0 JaHHOMY MHCTPYMEHTY. [103TOMY CH3MLWOT MO MHCTPYMEHTY CleAyeT CUuTaTb NOMyYeHHbIM, KOTA4a nosyyeHo
coobuyeHne ¢ 893-LastFragment = ‘1",

Ecnu B coobeHun Market Data - Incremental Refresh (X) oTcytcTByeT Tar 893-LastFragment, To 3TO 03Ha4aerT, 4YTo pparMeHTaLumn He
BbIMOJTHAMOCH U iaHHbIe HAXOAATCA B HEMPOTMBOPEUYNBOM COCTOAHUM Nocne 06paboTkn 3Toro coobLyeHus. Tar 893-LastFragment, 3anon-
HEHHbIli 3HauYeHneM ‘0’, OTMEYaET B cepuu hparMeHTPOBaHHbIX COOBLLEHNIA BCe COOBLLEHUS], KpOMe nocneaHero. Tar 893-LastFragment,
3anosIHEHHbIN 3HaYeHVeM ‘1’, oTMevaeT nocnegHee cooblieHne B cepum. MoaToMy faHHbIE HAXOAATCS B HENPOTMBOPEYMBOM COCTOSIHUM
TOJSIbKO nocne o6paboTkm coobLyeHns ¢ 893-LastFragment = ‘1'.

3.2.7. Tunbl gaHHbIX

Mons B WabnoHe COO6LLEHNI MOTYT UMETb OAMH U3 CTaHAAPTHbLIX TUMNOB AaHHbLIX, TPEOYOLLMX COOTBETCTBYOLWee AekoaupoBaHue: ASCII
cTpoka, Unicode cTpoka, Signed Integer, Unsigned Integer and Decimal. Decimal akCnoHeHTa 1 MaHTMCCca KoAMPYIOTCA KakK 0HO COCTaBHoe
none.

FAST He nogaepxuBaet Tunbl 415 nepegayn timestamps. FAST reiiT KOHBEpPTMPYET timestamp B NOAX0AALMIA LesiouncieHHbli Tun. MNocne
LEKOAMPOBAHMSA KITMEHTY CriefyeT KOHBEPTUPOBATb NoslyveHHoe Lenoe uncno B FIX UTC chopmar. Bpewmsi Bcerga B UTC.

Mpymepbl AeKkoanpoBaHus timestamp:

FIX Type FIX Pattern Sample FIX value Sample FAST value FAST field type

UTCTimeOnly HH:MM:SS.sssssssss 18:44:24.123456789 184424123456789 uint64
(nanoseconds)
HH:MM:SS.sssssssss 07:12:13.012345678 71213012345678 ulnt64
(nanoseconds)

UTCDateOnly YYYYMMDD 20080812 20080812 ulnt32

UTCTimestamp YYYYMMDD- 20080812-18:23:54.213 |20080812182354123 uint64
HH:MM:SS.sss

3.3. BocctaHOoBNeHue nponyLeHHbIX AaHHbIX

[JaHHble Bo Bcex UDP-NoTokax pacnpocTpaHsoTCs B ABYX ak3emnsipax (A 1 B) Ha AByx pasHbix multicast-agpecax. KnmeHTy pekomeHay-
eTcsi 06pabaTbiBaTb 06a NOTOKA B BUAY HErapaHTUPOBaHHOCTY focTaBkn UDP-NakeTos.

MOET CNyunThLCS Tak, YTo ByayT YTePsiHbl NakeTbl U3 060MX NMOTOKOB, B 3TOM C/lyyae HYXXHO BOCMO/b30BaThLCA NPOLIEAYPOit BOCCTAHOB/IE-
HUSI JaHHbIX.

MOHSATh, UTO COOBLLEHME YTEPSIHO MOXHO MO NPOMyckam B NOPsiAKOBbLIX HOMepax coo6LueHwii 34-MsgSeqNum v no nponyckam B HOMepax
MHKpEeMeHTa/IbHbIX 06HOBNEeHN 83-RptSeq. STO 03HAYAET, UTO PbIHOYHbLIE JaHHbIE 6O/bLUIE He LOCTOBEPHbI U KIIMEHT MOyyaeT X He B
nosiHoM o6beme. Heo6xoaymMo BOCMOb30BaTLCS NPOLEAYPOli BOCCTAHOB/EHNS.

Fast Gate npefocTaBnsieT HECKO/bKO MEXAHW3MOB f/151 BOCCTAHOB/IEHUS JaHHbIX. PEKOMeHAYeTCs B NEPBYIO 04epefb UCMOo/b30BaTh NoTo-
k1 Recovery. BocctaHoBneHust npu nomoluy TCP-coeanHeHus 6onee Mef/IeHHbI NpoLecc, Npu KOTOPOM paspeLLEeHO 3anpalumBarb orpa-
HUYEHHOE KOMMYEeCTBO COOBLLEHNIA, UM PEeKOMEH/YeTCs No/b30BaTLCS B UCK/TIOUMTESBHBIX CyYasix, Korga Apyrve cpescTsa o Kakum-nneo
NpUYMHaM HEAOCTYMHbI.

3.3.1. BoccTtaHoBMeHue nponyLeHHbIX AaHHbIX U3 NOTOKOB Recovery (UDP)

BoccTaHoBneHWe NponyLUeHHbIX AaHHbIX 13 [TOTOKOB Recovery MOXET 6bITb MCNO/Ib30BaHO /15 NONYyYEeHNst 60/1bLLOr0 06beMa NoTEPSHHbIX
LaHHbIX U 4N NOAKYEeHNs nocne ctapta ToproB. B notokax Recovery yepes ouKCMpOBaHHbI MHTEPBaT BPEMEHW pacnpoCTpPaHsATCS
CHIMNLLUOTbI PbIHOYHBIX AaHHbIX. B Kaxxgom coobuieHnn Market Data - Snapshot/Full Refresh (W) Tar 369-LastMsgSeqNumProcessed cooT-
BeTcTBYyeT Tary 34-MsgSeqNum nocnegHero coobuieHus Market Data - Incremental Refresh (X) B cooTBETCTBYOLLLEM NOTOKE, BKIHOYEHHOTO
B AaHHbI CHIMLIOT, a HOMEP 06HOBNEHNS K&XA0r0 MHCTPYMEHTA, cogepxalymiics B Tare 83-RptSeq coobueHns Market Data - Snapshot/
Full Refresh (W), cooTBETCTBYET HOMEPY MHKPEMEHTA/IbHOTO 0GHOBIEHUS, COoAepXallerocs B Tare 83-RptSeq cootseTcTBytowero MDEnNtry
nocnegHero coo6ueHns Market Data - Incremental Refresh (X), BKAOUEHHOrO B AaHHbIA CH3NLWOT. Takum 06pa3om, No Nponycky B nocne-
posatesibHocTV 34-MsgSeqNum MOXHO onpesenivTb NPon3oLLeLLyto NoTepro AaHHbIX, a no Nponycky B nocnegosarenibHocTAX 83-RptSeq
onpeaennTb, NO KakMmM UMEHHO MHCTPYMEHTaM AaHHble MPOnyLLEHbI.

[JlaHHble N0 NHCTPYMEHTY B KaHaule MHKpeMeHTa IbHbIX 0GHOBNEHWIA CedyeT cunTaTh akTyaslbHbIMK C TOFO MOMEHTA, Kak HoMep 06HOB/e-
HUS 3TOrO MHCTPYMeHTa B Tare 83-RptSeq coobuyeHuns Market Data - Incremental Refresh (X) ctaHeT 60/1bLUe 3TOro Homepa B aHa/10rMYHOM
Tare coobueHns Market Data - Snapshot/Full Refresh (W) ans atoro uHCTpymeHTa.
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Takke AaHHble N0 MHCTPYMEHTY B KaHasle MHKPEMEHTa/TbHbIX 0GHOB/IEHUI MOXHO CUMTATb akTyaslbHbIMY C TOTO MOMEHTA, KakK NOpsSAKOBbIA
Homep coobueHuss Market Data - Incremental Refresh (X) ctaHeT 6onblue 3HadeHus Tara 369-LastMsgSeqNumProcessed coobLeHus
Market Data - Snapshot/Full Refresh (W) no aTomy UHCTPYMEHTY.

Hymepaums coobLLeHWi B KaxXA0M LiK/e OTNpaBky CHIMLLOTOB HaunHaeTcs ¢ 1 1 3aBepLuaeTcs coobleHnem SequenceReset (4). Moatomy
BCE CHIMLIOThI C/ieAyeT cumTaTb NosrydeHHbIMK, Korga npuxoauT coobueHne SequenceReset (4), nocne coobuleHns SequenceReset (4)
NAEeT CoOoOLLEHME C NOPSIAKOBLIM HOMEPOM 1, KOTOPOE OTHOCUTCS K CIefyHoLLeMY LKy OTNPaBKX CHIMLIOTOB.

Ecnu B coo6LLeHnn oTcyTCTBYeT Tar 893-LastFragment, To 3TO 03HAYAET, YTO CHAMLLOT MO UHCTPYMEHTY NEpesaH B BUAE OfHOTo coobLe-
Hus. iHaue Tar 893-LastFragment, 3anosiHeHHbIli 3HaUYeHWeM ‘1’, 0TMeUaeT noc/efHee COO6LLEHVE B CHIMLIOTE MO AaHHOMY MHCTPYMEHTY.
Mo3ToMy CHAMLIOT N0 UHCTPYMEHTY CMEAYET CUMTaTh NOYUYEHHBIM, KOTAa Nosly4YeHo cooblueHve ¢ 893-LastFragment = ‘1'.

[Moka naet nonyyeHne CHanNLWoTa, KNNEHT A0/HKEH HaKanMeartb COOGLLLeHMFl N3 KaHana NHKpeMeHTa/IbHbIX 06HOB/IEHNIA, YTOObI NPUMEHNTb
nx nocne nony4vyeHusA CHanwora.

[MocnepoBaTenbHOCTb LWAroB NPy BOCCTAHOB/IEHMN COOTBETCTBYET LWaram 4—7, NnpuBeAeHHbIM B pasgen 2.1.

Mocne BOCCTAHOB/EHNS MPOMYLLEHHBIX COOGLUEHWIA KTMEHTY CrefyeT NPekpaTuThb ClyLwaTb NOTOK Recovery, 4To6bl He NeperpyXarb CBO
CeTeBYH UHPACTPYKTYPY.

3.3.2. BoccTaHoB1eHUe nponyueHHbIX gaHHbIX no TCP-coeagnHeHUI0

BoccTaHoBneHue aaHHbIX, NPonyLUeHHbIX B OCHOBHBIX (Incremental) notokax: Indexes, Trades n ORDERS-LOG (NOTOK aHOHUMHbIX 3a51BOK
1 CAEN0K) MOXHO BbINOHUTB, 3anpocuB ux no TCP-coeanHeHunto. [JaHHbIi cnocob BOCCTAHOBNEHUS HE ABNSETCS BbICOKONPOM3BOANTE b-
HbIM, 1 €ro cnefdyeT NCMOoMb30BaTb TOMLKO B KpaliHeM crlyyae 1 ToNbKO 151 3anpoca He6O0/bLIOro KONM4ecTBa NPonyLLEHHbIX COOBLLEHNA.
KonnuectBo coobLueHuii, KOTOPoe MOXET ObITb 3aNpOLLEHO KMEHTOM 3a OfHO NoAKIo4eHne, pasHo 1000.

[nsa 3anpoca NponyLeHHbIX AaHHbIX KNMEHT AO/HKEH BbINOMHUTbL cneayowye AelACTBuUS:
1. YctaHoButb TCP-coeanHeHve ¢ cepeepoM MOEX Market Data Multicast.
2. OTnpaBuTb cepaepy FIX-cooblieHre Logon(A). B cnyyae ycneluHoli aBTopusaumm, cepsep oTeeTuT FAST-coobuieHnem Logon(A).
3. OtnpaBuTb cepBepy FIX-coobueHne Market Data Request (V), B KOTOPOM HEOBGXOAMMO yKa3aTb:
a. fimanasoH NopsiAKOBbIX HOMEPOB 3anpallurBaeMbix coobLleHnii — B Tarax 1182-ApplBeginSegNo 1 1183-ApplEndSegNo.

Ecnu 3anpoc MOXeT 6biTb 06pa6oTaH, cepBep OTNPaBMsieT KIVEHTY 3anpolleHHble FAST coo6LeHUs ¢ NopsiaKoBbIMU HOMepamu, nog,
KOTOPbIMU 3TV COOBLLEHNS M3HAYA/ILHO GbINIM ONY6G/IMKOBAHbI B COOTBETCTBYHOLLEM MoTOKe.

Ecnu 3anpoc He MOXeT 6bITb 06paboTaH, kKNneHTy oTnpasnsieTcs FAST-coobuweHne Logout (5) ¢ onMcaHvem NpuYmnHbl OTKasa.
Mocne oTnpaBku OTBETa CepBEp 3aKpbIBAET COEANHEHME.

CepBep 06pabarbiBaeT TO/bKO NepBblii 3anpoc OT KAUeHTa. ECnu kNneHT nockblnaeT 6osiee 0AHOMO 3anpoca, BTOpOil U nocnegyolime
UrHOPUpYHOTCS.

Ec/v B TeueHne 1 CekyHAbl OT K/IMEHTA He MOCTYMNaeT HUKAKoro 3anpoca, To CepBep 3aKpbIBAeT COeAUHEHNE.

3.4. Copoc HOMepoOB COO0O0LEHNA

EXecyTouHO npoucxoaut ouncTka Fast Gate oT COOGLLEHWI TOProBoi ceccun npeaplayLiero AHA 1 c6poc HoMepoB Co06LLeHWiA. Mocne
cbpoca HoMepoB B NoTokax (incr) TpaHcnupyetcsa coobleHne Sequence Reset ¢ HoBbIM HOMepoM B none NewSeqNo. Mpu nonyyeHun
coobLeHust Sequence Reset KNMEHT AOMKEH YCTaHOBUTL HOMep coobLueHnii B 3HadeHne NewSegNo 1 copocutb Homepa RptSeq.

[nsa Fast Gate ycTaHOB/EHbI Crieaytolme TEXHONOMMYECKE NepepbIBbl, NOC/Ee 3aBePLUEHNSI KOTOPbIX MPOUCXOAUT COPOC HOMEPOB CO06-
LLEHWIA:

* CPOYHBbI pbiIHOK MOEX - ¢ 00:00 MSK no 04:40 MSK;

» HoBoCcTN CKPWH - ¢ 00:00 MSK no 00:02 MSK;

* ETSC (ToBapHas 6upxa ETC) - ¢ 00:00 MSK no 06:00 MSK;

* TecToBas cucTema CpovHOro pbiHka - ¢ 00:00 MSK no 04:40 MSK;

* TecToBble cuctembl: HoBocT CKPUH - ¢ 00:00 MSK no 00:02 MSK.

Bo Bcex OCHOBHbIX noTokax (incr), kpome notoka ORDERS-LOG npoucxoant cbpoc Homepa coobLeHnin B 3Ha4eHme 1 n cbpoc Homepa
RptSeq B 3Ha4eHue 1.

B ocHoBHOM noToke (incr) ORDERS-LOG npoucxogut c6poc Homepa coo6LLeHnii B 3HaueHne 1 n cbpoc Homepa RptSeq B 3HaueHve
paBHoe 0. 370 cBsA3aHO € TeM, 4YTO B NoTokK (incr) ORDERS-LOG nocne c6poca Bbigaetcs o4HO cooblieHne Empty Book Ha Becb pbIHOK,
cM geTanm B pasgene "5.3.7. MonHas o4ncTka KOHTelHepa akTMBHbIX 3asBoK". Mocne TpaHcnsAuun coobuieHns Empty Book B notoke
(snap) ORDERS-LOG pocTynHbl CTakaHbl 3asiBOK M0 BCEM MHCTPYMEHTaM, B KOTOPbIX YCTaHOB/IEHO 3HaveHne RptSeq=0. anee nepsoe
06HOB/EHME CTakaHa No MHCTPYMeHTY B noToke (incr) ORDERS-LOG uget co 3HaveHneM RptSeq=1.
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4. NyonnuHbii FIX nHTepdeiic

OnucaHue uHTepdpeiica GasvpyeTcs Ha creuudmkaumm craHgapTHoro npoTtokona FIX Bepcum 5.0 SP2 (https://www.fixtrading.org/
standards/fix-5-0-sp-2) . MpegnonaraeTcs, 4TO NO/Ib30BaTESb YK€ 3HAaKOM C OCHOBaMU 3TOr0 NPOTOKO/a.

B onncaHun coobLLeHN ANS KaXKAOro NONS yKasaHsbl:
» Tag — yHVIKa/bHbIN nAeHTUUKaTOP NoNs; ucnonb3yerca npu hopmmposaHumn FIX coobLueHus;
* Mone — nmsa nons; He ncnonb3yetcs npu hopmupoBaHun FIX coobluerns, BBeieHO 418 yA06CTBa, B Ka4eCTBe KpaTkoro onncaHus;
* Hanunuue — npusHak, KOTOPbI NOKa3bIBAET, AO/HKHO /1M NOMe 0653aTelbHO NPUCYTCTBOBATb B COOOLLIEHUN:
* Y - obsa3arenbHoe none;
* N - Heobs3aTenbHoe none;
» C - 0693aTen1bHO Npu BbINOMHEHWN YCI0BUS (yKasaHo B rpade Onucanue);
» OnucaHue - feTaslbHOE OnucaHue noss;
» [onycTtumble 3HaY€HUA - AONONHUTENIbHbIE OrPaHNYeHus.

CumBO "*" - NpU3HaK OTINYMA OT cTaHgapTHoro FIX npotokona.

4.1. N'pynnbl nonemn

MHorve coobLueHuns cogepxar nepecekatowimiica Habop noneii. Tak, HanpumMep, kaxaoe CoobLLeHNe [O/MKHO CoAgepXarb Noas rpynmbl
Standard Message Header, HecyLue cnyxe6Hyto nHdopmaumio.

4.1.1. Standard Message Header

CTaHAapTHbI 3aro/l0BOK, KOTOPLIN AO/MKHO COAEPXaTb Kakaoe coobLieHNe.

Tag Mone Hanu- OnucaHve AonycTumble 3Ha4YeHusA
une

34 MsgSeqNum Y MopsakoBbI HOMep COOBLLEeHMS.

35 MsgType Y OnpegensieT TMnN coobLeHns.

49 SenderCompID Y MaeHTndmkatop otnpasutens coobuweHus. |« 'MOEX' - MockoBckast bupxa

¢ 'ETSC' - Kazaxckas 6upxa ETS

52 SendingTime Y Bpemsi oTnpasku coobLeHus.
1128 | ApplVerlD Y MaeHTudmkatop Bepcum FIX npoTokona. '9" (FIX50SP2)

4.2. CooOLieHUsas CeCCMOHHOIO YPOBHS
4.2.1. Logon (A)

FIX-coobLeHne, nHMuumpytoLLiee ycTaHoBKy ceccun k cepaucy TCP Recovery.

Tag Mone Hanunuune OnucaHve
BeginString Y JonycTumble 3HaveHus: «FIX.4.4» n «FIXT.1.1».
BodyLength Y [nvHa coobLueHns

35 MsgType Y «A»
553 Username N NMobas cTpoka
554 Password N NMobas cTpoka
10 CheckSum Y KoHTponbHas cymma
FAST-coobLleHne, NoATBEpXAatLLEE YCTaHOBKY ceccun k cepaucy TCP Recovery.
Tag ‘ Mone Hanwnuue OnucaHve
<Standard Message Header> Y Tun coobueHmns ‘A'.

4.2.2. Logout (5)

FIX-coobueHre, nHnummpytollee 3aBepLueHne ceccum ¢ cepsucom TCP Recovery.

Tag Mone Hanunuune OnucaHve

8 BeginString Y [onyctumbie 3HaveHust: «FIX.4.4» n «FIXT.1.1».
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Tag Mone Hanuune OnucaHvne
9 BodyLength Y [nnHa coobueHns
35 MsgType Y «5»
10 CheckSum Y KoHTposnbHasa cymma
FAST-coobLleHne, NOATBEPXAatOLLEe 3aBepLleHre ceccun ¢ cepaucom TCP Recovery.
Tag Mone Hanunuune OnucaHue
<Standard Message Header> Y Tun coobLuexuns '5'.
58 Text N MpuunHa 3aBepleHuns ceccun. B criyyae oTkasa B 06paboTke 3anpoca, B nose nepe-
haetcs onucaHve owmbkn. B cnyyae ycnewHo obpaboTaHHOro 3anpoca nepegaercs
‘nullValue'.

4.2.3. Heartbeat (0)

Fast Gate oTnpasnsieT cooblyeHre HeartBeat npy 0TCyTCTBUM B NOTOKe ApYr1X COO6LLEHWIi B TeueHun 30 CekyHA.

Tag ‘ Mone Hanuuune OnucaHve
<Standard Message Header> Y Tun coobLuexuns '0'.
4.2.4. Sequence Reset (4)
Tag ‘ Mone Hanunuune OnucaHve
<Standard Message Header> Y Tun coobLuexuns '4'.
36 ‘NewSeqNo Y HoBbI HOMEpP nocnefoBaTeIbHOCTU.

4.3. Coo6LeHua 6U3Hec-NornyecKoro ypoBHs

B paHHOM pasgesnie onmcaHbl CO06LLEHMS BCEX MOTOKOB, 3a UCK/TOYEHEM NOTOKA aHOHUMHbIX 3asBOK 1 caenok (ORDERS-LOG), onncaHune
KOTOPOTO NPUBEAEHO HIKe - CM. pasgen 5.

Mopnepxusatotcs cnepyrome FIX coobLyeHus:

« Security Definition — ViHchopmauusi 06 UHCTpymeHTe.

» Security Status — I3meHeHune cTaTyca, IMMUTOB LieHbI, pa3Mepa rapaHTUInHOIro 06ecneyeHnss y MHCTpyMeHTa.
» Trading Session Status — CTtaTyc TOproBoii ceccuu.

« Security Definition Update Report — BonatuibHOCTb U TeOpeTuYeckre LeHbl OMNLMOHOB.

* News — CoobuieHusi agmuHmucTpaTopa Toprooii cuctembl SPECTRA. HoBoctn CKPUH.

» Market Data Request - 3anpoc nponyLeHHbIX AaHHbIX.

» Market Data - Snapshot / Full Refresh — CHanwot ¢ gaHHbIMKU, Hanpumep, NoMHOEe COCTOSAHNE CTakaHa.
+ Market Data - Incremental Refresh — O6HOBNeHNe faHHbIX.

 DiscreteAuction - [laHHble M0 ayKUMOHY OTKPbITUS.

 SecurityMassStatus - [akeTupoBaHHas pasgaya TOProBbIX CTATyCOB MHCTPYMEHTOB.

« SecurityGroupStatus - [pynnoBoii cTaTyc MHCTPYMEHTOB.

4.3.1. Security Definition (d)

WHdopmaums 06 HCTpymeHTe.

Tag ‘ Mone Hanuuune OnucaHvne

<Standard Message Header> Y Tun coobueHns 'd'

911 TotNumReports Y O6bLee KOIMYECTBO COOBLLEHNI B TEKYLLIEM CMUCKE.

1301 Marketld* Y MIC 6upxu:
* 'MOEX' - Moscow Exchange
« 'ETSC' - ETS Eurasian Trading System Commodity Exchange

48 SecuritylD C YHUWKasbHbIA YNC/TOBOI KOA MHCTPYMEHTA.
YHUKa/IbHOCTb MAeHTUdMKaTopa rapaHTUpyeTcs B paMkax cerMeHTa pblH-
Ka, 3agaHHoro nonem MarketSegmentld.
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Tag Mone Hanuune OnucaHvne
22 SecuritylDSource C '8' - Exchange Symbol
55 Symbol N Oonucatenb UHCTPYMEHTA.
107 SecurityDesc N HaumeHoBaHVe UHCTpYMEHTA.
167 SecurityType N Tun cBsA3kM - 'MLEG' - kaneHgapHblii cnpeg,.
461 CFICode N Knacc chnHaHcoBoro MHCTpymeHTa no crangapty ISO-10962. lonycTumblie
3HaYeHWs1 NPMBEAEHbI B TABMULIE HIXE.
231 ContractMultiplier N KonuyecTtBo enHL, 6a30BOr0 aKkTBa B UHCTPYMEHTE.
969 MinPricelncrement N MVHUMasbHbINA LWar LEHbI.
1146 MinPricelncrementAmount N CToMmOCTb Lwara LieHbl.
15 Currency N BantoTa KoTUpoBaHus.
1148 LowLimitPx* N HWwKHUIA NUMUT UeHbl. TonbKo ANsi obloYepcoB 1 KaneHAapHbIX CNpeaos.
1149 HighLimitPx* N BepxHuiA NUMUT LeHbl. ToNbKO ANS (hbOYEPCOB U KaseH4apHbIX CPeaoB.
1300 MarketSegmentld* N CermMeHT pbiHKa. [JonyCcTUMbIe 3HaYeHWs1 NPUBEAEHbI B Tab/IMLE HNXKE.
336 TradingSessionld N* Tun Toprosoii ceccuu:
e '1'- AHeBHasa ceccus
* '3'- yTpeHHssa ceccus
* '5'- BeyepHAA ceccua
¢ '100' - gononHUTENbHAsA CeCCUSA BbIXOAHOIO AHSA
5842 ExchangeTradingSessionld* N MpaeHTudomkaTop TOprosoli ceccuu.
5678 Volatility* N BonatunibHOCTb onuuoHa.
20006 TheorPrice* N TeopeTnyeckas LeHa onuuoHa.
20007 TheorPriceLimit* N TeopeTnyeckas LeHa onuyoHa ¢ y4eToM SIVMUTOB.
20002 InitialMarginOnBuy* N * (pbtouepcel - rapaHTUitHOE obecneyeHre nokynarTens
* ONUMOHBbI - 6a30BOE rapaHTWiiHOe obecneyeHne Nog NokKynky Mapxupye-
MOrO OnuuoHa
20000 InitialMarginOnSell* N * obloyepchl - rapaHTuiiHoe obecneyeHne npogasLa
* ONUWOHBbI - 6a30BOe rapaHTuiiHoe obecneyeHne Noj OfHY HEMOKPbITYH
No3nLMI0 NoAnmcUnKa
20001 InitialMarginSyntetic* N BasoBoe rapaHTuMitHOe o6ecneveHre Nog 04HY NOKPbITYH NO3ULMIO NOANNC-
ymka (py6). TonbKo 418 ONUMOHOB.
326 SecurityTradingStatus* N CoCTOsIHME TOProB/AN MO MHCTPYMEHTY:

e '21' - Ceccusl N0 UHCTPYMEHTY Ha3HaueHa. Henb3s CTaBUTb 3asBKU, HO
MOXXHO yAa/IsATb MO 3TOMY UHCTPYMEHTY.

e '17" - Ceccus MO MHCTPYMEHTY OTKpbITa. MOXHO CTaBWUTb U yaanAaTb 3a-
SABKW M0 3TOMY UHCTPYMEHTY.

e '2'- MNpnocTaHoBKa TOProB No BCEM WHCTPYMeHTaM. Henb3s cTaButh 3a-
AABKW, HO MOXHO yJansThb.

e '18' - Ceccust N0 MHCTPYMEHTY 3aBeplueHa. Henb3sA ctaButb 1 yaanstb
3aABK/ M0 3TOMY MHCTPYMEHTY.

e '119' - CtapToBaUl ayKUMOH OTKPLITUSA NO MHCTPYMEHTY. MOXHO CTaBUTb U
yaanaTb 3asBKV N0 3TOMY UHCTPYMEHTY.

e '121' - 3aBepLUEH ayKLMOH OTKPLITUSA MO MHCTPYMEHTY. Henb3s CTaBuTb U
yOaUIATb 3a51BKM M0 3TOMY MHCTPYMEHTY.

e '122'- Ceccusa N0 MHCTPYMEHTY NMpUoCTaHoB/eHa, Henb3s cTaBuTh 3asB-
K1, HO MOXHO YA&/IATb M0 3TOMY MHCTPYMEHTY

¢ '20" - HenssecTHOe COCTOAHWE TOPrOB M0 UHCTPYMEHTY

e '123' - Ceccua Mo 3TOMY MHCTPYMEHTY MAeT. MOXHO CTaBUTb 3asiBKU B
3aKpbITME N0 3TOMY UHCTPYMEHTY.
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Hanuuue

OnucaHue

e '124' - AYKUMOH OTKPbLITUA MO 3TOMY MHCTPYMEHTY naeT. MOXHO CTaBuUTb
3as1BKW B 3aKPbITUE M0 3TOMY UHCTPYMEHTY.

711

NoUnderlyings

=1

=>311

UnderlyingSymbol

Bo3MOXHble 3Ha4YeHns nons:

« [1ns hblOYEPCOB 1 KasleHAAPHBIX CNPeoB TPaHCIMpYeTCs Ko, 6a30Boro
aKTVBa;

* [nsi ONUMOHOB Ha (hbloYepChbl TPAHCIMPYETCs Kof dhblouepca;

* [lns onumoHoB Ha akuun TpaHcampyetcs kog SECCODE u3 wnwo3a ASTS
AN nofyyYeHns mapkeT gatbl no akuuu. Cnegyet paccmarprsaTb KOMOu-
Haumio SECCODE + SECBOARD Kak OTA€e/MbHbI UHCTPYMEHT C OTAE b-
HbIMW KOTMPOBKaMK 1 Tabnmuamu cAenok 1 3asBOK.

=>20045

UnderlyingBoard

NpenTndomkatop pexuma topros SECBOARD u3 wmto3a ASTS:

e ONS (PbOYEPCOB M KasleHAApHbIX CrpefoB TPaHC/MPYETCS 3HAYeHue
nullValue;

* [/151 OMNUMOHOB Ha hblovepchbl TpaHcAnpyeTca 3HadeHune nullValue;

* [N5 ONUMOHOB Ha akuuu TpaHCAUpyeTca naeHTudukatop pexmma Top-
ros SECBOARD wu3 whnto3a ASTS. CneflyeT paccmarpusaTtb KOMOUHa-
umio SECCODE + SECBOARD kak OTAe/NbHbI MIHCTPYMEHT C OTAE/bHbI-
MW KOTUpOBKamu 1 Tabnmuammn caenok n 3asiBok.

=> 309

UnderlyingSecuritylD

N aeHTUdMKATOP (hbIOYEPCHOT0 UHCTPYMEHTA.

=> 2620

UnderlyingFuturelD

M aeHTudomkaTop onuuoHHON cepun option_series_id A1 ONLMOHOB.

MpeHTudmkatop dbtovepca (SecuritylD) ana pexuma TAS (Trade at
Settlement).

1141

NoMDFeedTypes

N*

Konnyectso NoBTOPSAOLIMNXCA 6/10KOB.

=>1022

=>264

=>1021

MDFeedType
MarketDepth

MDBookType

Tun dmaa.

[ny6uHa arpernpoBaHHO TabnuLbl KOTUPOBOK.
Tun arpernpoBaHHo TabnmLbl KOTUPOBOK:

¢ '1'- Top of Book

e '2'- Price Depth

555

NoLegs

=2

=>600

LegSymbol

Onucatenb NHCTPYMEHTA, BXOAALLETO B CBA3KY.

=>602

LegSecuritylD

YHUKaNbHbI KoL, MHCTPYMEHTA, BXOASLLETO B CBSA3KY.

=>623

LegRatioQty

2|12 2|2

KoathpmumeHT konuyectBa. Cmbicn nonsa LegRatioQty cocTouT B ykasa-
HWW KOMMYECTBA U HanpaBNeHNs MHCTPYMEHTA, BXOASALLErO B CBA3KY: eC/u
3HayeHne LegRatioQty > 0, TO JaHHbIi MHCTPYMEHT BXOAUT B CBS3KY C
TEM Xe HanpaefeHneMm, C KakuM 1 3asBka no cesiske, ecny LegRatioQty
< 0 — ¢ npoT1BOMONOXHbLIM. AGCONOTHOE 3HaYeHVe LegRatioQty onpege-
naet koahMLMEHT, Ha KOTOPbIN YMHOXAETCA KONIMYECTBO eAVHUL, HCTPY-
MEHTa-CBA3KM B 3as1BKe A/151 NOMyHYEeHNs1 KOIMYeCTBa eAvHUL, MHCTpyMeHTa
LegSymbol.

455

SecurityAltID*

CVIMBO/bHbIN KOJ, UIHCTPYMEHTA.

456

SecurityAltIDSource*

Knacc gns SecurityAltID (455):
« '8'- Exchange Symbol

¢ '4"- ISIN number

864

NoEvents

e '1'- ans dbroyepcos

e '2'- AN ONuUMOHOB

=>865

=>866

=>1145

EventType
EventDate

EventTime

EventType=7. [Jlata okoH4YaHWs 06paLleHns MHCTPYMEeHTa.

B none EventDate cogepxwuTca gata B choopmate YYYYMMDD, B TaiiM30He
MSK.
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B none EventTime cogepxutca para u Bpems B dopmare
YYYYMMDDHHMISSsss, aata v Bpems B Talim3oHe UTC.
=>865 EventType N EventType=101. lata akcnmpaummn NHCTPYMeHTa.
=>866 EventDate B none EventDate cogepxuTcst gata B oopmate YYYYMMDD, B Talim3oHe
MSK.
=>1145 |EventTime
B none EventTime cogepxutca pata u Bpems B dopmare
YYYYMMDDHHMISSsss, aata 1 spems B Taiim3oHe UTC.
541 MaturityDate N [ata ncnonHeHusa MHCTpyMeHTa. ToNbKo A1 (ObloYepcoB.
1079 MaturityTime B none MaturityDate cogepxutcsa gata B chbopmare YYYYMMDD, B Taiim-
30He UTC.
B none MaturityTime cogepxutcsa Bpems B popmare HHMISSsss, Bpems
B Taiim3oHe UTC.
870 NolnstrAttrib N =3
=> 871 InstrAttribType N =203
=>872 |InstrAttribValue N Tun nHcTpymeHTa no SWIFT.
=>871 InstrAttribType N =204
=>872 |InstrAttribValue N [ocyaapCTBEHHbI pervcTpauyoHHbIR HoMep.
=> 871 InstrAttribType N =200
=> 872 InstrAttribValue N O6wuii 06bEM LiEHHBIX ByMmar, BbIMyLLEHHbIX AMUTEHTOM, B LUTYKaX.
202 StrikePrice N LleHa cTpaiika Anst OnyMoHOB.
20005 QuotationList N KoTnpoBasibHbIi CMCOK.
879 UnderlyingQty N HoMUWHaIbHasA CTOMMOCTb MHCTPYMEHTA.
318 UnderlyingCurrency N Kog, Bas110Tbl HOMUHABHOW CTOMMOCTY UHCTPYMEHTA.
20008 Flags* N [Mone aABnsieTcst GUTOBOIN MACKOIA.
Mone MOXeT NpUHUMATL Cregytowwme 3HavYeHns A19 PbIYEPCOB U KasleH-
[apHbIX cnpesos:
* '0x10' - Mpu3HaK aHOHUMHO TOProBN
¢ '0x20' - Mpu3HaK HEaHOHMMHOI TOProB/IN
¢ '0x100' - Mpu3HaK UHCTPYMEHTA-CBA3KMN
» '0x40000' - Mpu3Hak KonnaTepasibHOro UHCTPYMeHTa
* '0x80000' - icnosiHeHWe No pacnucaHuio Uan ucnosiHeHne B KnupuHro-
BYI0 CECCUI0:
* '0' - B KnupuHroByto ceccuto
* '1'- no pacnucaHuio
Mone mMoxeT NnpuHUMaTL creaytolime 3Ha4eHUs 415 ONLUMOHOB:
¢ '0x10' - Npr3HaK aHOHUMHOW TOProBAx
* '0x20' - Mpu3HaK HeaHOHUMHO TOProBN
20040 MinPricelncrementAmountCurr N CTOMMOCTb MUHUMASILHOTO LWara LeHbl, BbipaykeHHasn B BaUtOTe.
B coobueHunsx B notoke SPOT-INFO B none TpaHcnumpyetcs 'nullValue'.
20041 SettlPriceOpen N PacyeTHas LeHa Ha Hayas10 ceccum.
B coobuieHusx B notoke SPOT-INFO B none TpaHcnmpyetcs 'nullValue'.
1197 ValuationMethod N Cnocob6 MapXmpoBaHus OnuyoHa:
« "FUT" - mapxupyemsiii (futures-style mark-to-market)
* "EQTY" - npemuantHblii (equity-style)
1190 RiskFreeRate N BespuckoBas NnpoueHTHasn cTaBka.
20042 FixedSpotDiscount N CyMMa AMCKOHTUPOBAHHBIX 3HAUYEHU 06BABNEHHbIX AEHEXHbIX MOTOKOB.
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20043 ProjectedSpotDiscount N CyMMa [AMCKOHTMPOBAHHbIX 3HAYEHWI MPOTrHO3HbIX AEHEXHbIX MOTOKOB.

120 SettlCurrency N Bantota pacuyeTos.

20044 NegativePrices N [Mpu3Hak orpaHNyYeHnss OTPULLATE bHbIX LIeH::

* 0 - LeHbl thblouepcos, LeHOBbIe rpaHuLbl 1 CTpalikin OMNLMOHOB OrpaHu-
YeHbl MOSTIOKUTENIbHLIMU 3HAYEHNAMMU;

¢ 1 - LleHbl (hbloYEepCOoB, LEHOBbIE rPaHNLbl U CTPAKK OMNLMOHOB He orpa-
HUYEHbI.

1266 DerivativeContractMultiplier N KoathcpumeHT, ykasbiBatowmii Ha 06bem 6a30BOr0 akTvBa B KOTMPOBKE
KOHTpakTa ¥ cTpalikax OnuyoHHON cepun. TpaHCcMpyeTcst TONbKO A1 on-
LIMOHOB.

20053 InterestRateRiskUp N CT1aBka paccornacosaHus MPOLEHTHOIO pUCKa B CLeHapun ABUKEHNS CTas-
KV BBEPX

20054 InterestRateRiskDown N CraBKa paccorniacoBaHusi NPOLEHTHOro pycKa B CLieHapuy ABUXeHNA CTaB-
KV BHU3

20055 RiskFreeRate2 N BespuckoBas ctaBka FX2 BantoTHol napbl FX2/FX1 (a158 npemMyasibHbIX On-
LMOHOB Ha BaJ/TIOTY); CTaBka AVBUAEHAHOW [OXOAHOCTM g (415 npeMuasib-
HbIX OMLUMOHOB Ha NHAEKC)

20056 InterestRate2RiskUp N CueHapuii NpoLLeHTHOTO pycka pocTa an1s ctaBku RiskFreeRate2

20057 InterestRate2RiskDown CueHapuii NpoLLeHTHOTo pycka nageHns ans ctaBkn RiskFreeRate2

730 SettlPrice N PacyeTHas UeHa nocne NocnegHero KAnpuHra ana thblo4epcoB U KasleH-
[apHbIX Cnpegos.

PacueTHas ueHa (TeopeTuyeckas LieHa onuuoHa) nocsie nocnefHero K-
puHra Ans onyMoHOB.

20063 TradeModelD Y PexMm Topros, B KOTOPbIA BXOAUT UHCTPYMEHT. OUH MHCTPYMEHT MOXET
BXOAUTb TOMbKO B 1 pexum Topros. Homep 6vTa, Hymepaumsi HaunHaeTcs
cl.

» '1' - dblOYEPChl, AHOHUMHBIA

¢ '3'- ONUUOHbI, aHOHNMHBbI

¢ '14' - KaneHgapHble cnpeabl, aHOHUMHbIVA

» '17' - KonnatepasibHsblii, aApecHblii

« '18'- OgHOAHEBHbIN (hblovepc ¢ aBTONPOIOHraunein, aHOHUMHbIV

20060 GroupMask Y BvtoBasi Macka rpynn MHCTPYMEHTOB. BktoueHbl 6uThbl (donaru) ¢ Homepa-
MW rpynn, B KOTOPbl€ BXOAUT AaHHbIA UHCTPYMEHT. OUH UHCTPYMEHT MO-
XET BXOAMTb B HECKOJILKO Tpynn.

» '0Ox1' - CBoboaeH

¢ 'Ox2' - NepenonHeHune HaltGroupMask

* 'Ox4' - 3anpeT ToprosaTth B [0MNO/THNTE/bHYIO CECCUI0

¢ '0x10' - icmonHeHwe B MK (nocTaeka)

e '0x20' - Xa/1bThl, CBA3AHHbIE C AVCKPETHLIMU ayKLMOHaMuU

20061 SectionID Y NaeHTudmkatop cekumu:

* '0' - Bce cekuun.
* 'l'- ®oHAO0BasA cekuus.
e '2'- ToBapHas cekuus.
* '3'- [leHexHas cekuus.
20062 BaseContractlD Y NpaeHtndmkatop ®BK (thbrouepcHoro 6a3oBoro KOHTPaKTa).
20065 TradePeriodAccess Y Mpv3Hak TOprosnv B onpefeneHHbIvi neprog ceccumn (butosas macka):

¢ '0x1' - OcHOBHas.

* '0x2' - BeuepHss.
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e '0x4' - JlononHuTenbHas ceccus BbIXOAHOIO AHS.
* '0Ox8' - YTpeHHsas.
CvMBOA *' - NpU3HaK 0T/IMuKA OT cTaHgapTHoro FIX npotokona.
Ta6n. 1. Kogbl cerMmeHTOB pbiHKa MOCKOBCKOIi GUPXN
Kopa 6upxu Kop, cermeH- CFl kog | Tun cBA3KKN OnucaHue
Ta pblHKa
MOEX D FXXXSX PLloyepcsl:
FFXCSX ¢« 'FXXXSX' - HeonpegeneHHbli TWn  (ObHOYEPCHOrO  KOHTpaKTa
(Standardized Unknown Future, Unknown delivery)
FCXCSX
* 'FEXCSX' - pacueTHblil hblouepc Ha (POHA0BONM U AEHEXHOU CeKumsax
FXXCSX pbiHka (Standardized Financial Future, Cash delivery)
FFXPSX + 'FCXCSX' - pacyeTHblii thblouepc Ha TosapHOi 1 NAMEX ceKuusx pbiHKa
(Standardized Commodity Future, Cash delivery), ogHOAHEBHbIN bto-
FCXPSX YepCHbIi KOHTPAKT Ha ToBapbl (30/10T0) C aBTONPOJIOHraUmei
FXXPSX ¢ 'FXXCSX' - pacueTHblli (hblouepc B WHbIX cnyyasx (Standardized
FECCSX Unknown Future, Cash delivery)
FEICSX * 'FFXPSX' - nocTaBOYHbI (hbOUEPCHBIA KOHTPAKT Ha hOHA0BOI U ieHeX-
HoOi1 cekuusix pbiHka (Standardized Financial Future, Physical delivery)
FFSCSX ¢ 'FCXPSX' - nocTaBoYHbI (hbloYEPCHbIN KOHTPaKT Ha ToBapHoi  NAMEX
cekumax poiHka (Standardized Commodity Future, Physical delivery)
¢ 'FXXPSX' - nocTaBOYHbI/i (PblOYEPCHbI KOHTPaKT B WHbIX Cryvasx
(Standardized Unknown Future, Physical delivery)
* 'FFCCSX' - OgHOAHEBHbI (hbOYEPCHBI KOHTPAKT Ha BaUHOTY C aBTOMNPO-
noxraumeli (Standardized Financial Future on Currency, Cash delivery)
¢ 'FFICSX' - OfHOAHEBHbIN (bOYEPCHBIA KOHTPAKT Ha MHAEKC C aBTONpO-
noHraumeli (Standardized Financial Future on Index, Cash delivery)
¢ 'FFSCSX' - OgHOAHEBHBIA (PbOYEPCHBIA KOHTPAKT Ha akuui C aBTo-
nposnoHrayuein (Standardized Financial Future on Stock-Equity, Cash
delivery)
MOEX D FMXXSX MLEG KaneHpapHble cnpesbl
MOEX D OCAFPS OnunoHbI:
OPAFPS ¢ 'OCAFPS' - amepuKaHCK1il NocTaBouHbIi onumoH Call Ha dhblouepc
OCESCS » 'OPAFPS' - amepukaHCcKuii MOCTaBOYHbIN ONUMOH Put Ha dblouepc
OPESCS » 'OCESCS' - eBponelickuii pacyeTHblii onuyoH Call Ha akuuto
OCECCS * 'OPESCS' - eBponeiicknii pacyeTHbIli onumoH Put Ha akuuto
OPECCS » 'OCECCS' - eBponelickuii pacuyeTHblin onumoH Call Ha BasoTy
OCEICS » 'OPECCS' - eBponeiickuii pacyeTHbIii onumoH Put Ha BantoTy
OPEICS « 'OCEICS' - eBponeiicknin pacyeTHbIi onuuoH Call Ha nHaekc
OCETCS » 'OPEICS' - eBponeiicknii pacyeTHbIil ONuMoH Put Ha MHAEKC
OPETCS » 'OCETCS' - eBponeiicknii pacyeTHsblit onymoH Call Ha ToBap
OCEFCS * 'OPETCS' - eBponeiickuii pacyeTHbIn onuuoH Put Ha ToBap
OPEFCS » 'OCEFCS' - eBponeiickunii pacueTHblit onuymoH Call Ha dobtouepc
» 'OPEFCS' - eBponeiickuii pacyeTHbIii onumoH Put Ha dhbrovepc
MOEX | MHAekebl
MOEX SKRIN HosocTtu - SKRIN
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Ta6n. 2. Kogbl cerMeHTOB pbiHKa ToBapHoii 6upxu ETS

Kop 6upxn Kop cermeH- CFl kog | Tun cBA3KKN OnucaHue
Ta pbIHKa

ETSC SAG_CLS ESXXXX Knaccuuecknii pbIHOK, CenbX03npoayKumns

ETSC SAG_CLSN ESXXXX Knaccuueckuii pbIHOK, Cenbxo3npoaykums (6e3 Hanora Ha [o6aBneHHYH
CTOMMOCTb)

ETSC SOL_CLS ESXXXX Cekuns Toproe/vm HedTenpoaykramu

ETSC SOL_CLSN ESXXXX Cekuus Toprosnu Hedptenpogyktamu (6e3 Hasora Ha f06aBNeHHy0 cTou-
MOCTb)

ETSC SMT_CLS ESXXXX CeKuns Toprosiv metasiiamm

ETSC SAG_AA ESXXXX Cenbxo3npoayKumus

ETSC SMT_AA ESXXXX [MpoMbILLIEHHbIE TOBAPLI

Ta6n. 3. ilekoaupoBaHue cumBorsoB U3 nons CFICode gnsa onunoHos

Cumson 1 Cumson Cumson 3 Cno- Cumson 4 ba- Cumson 5 MNocTaBka Cumson 6 CtaH-
Kateropus 2 'pynna €06 UcnosiHeHusA 30BbIii aKTUB papt/HectaHpapt
O = OnumoH C=Call A = AMepuiKaHCKuiA S=akuusa P=locTaBouHbIii S=CraHpapTHble ycnosusa
(oaTa noraweHus, LeHa uc-
P = Pull E= EBpOI'Iel\/’ICKI/II‘/‘I cmbbloqepc C=PacyeTHblli NOSIHEHVSI, pasMep KOHTpak-
Ta)
C = BanoTa
I = nHaekc
T = TOBap

Tab6n. 4. lekoaupoBaHue cumeonos 13 nons CFICode ana hbrouepcoB 1 KaneH[apHbIX Cpeaos

Cumson 1 CumBon 2 N'pynna | Cumson 3 ba- Cumson 4 Cumson 5 CtaH- CumBon 6
Kateropums 30BbIii aKTUB MocTaBKa papt/HectaHgapt
F = ®blovepc | F = ®uHaHCOBbIN C = Banwta P=lMocTtaBouHblii | S=CTaHgapTHble YycnoBus |X = He onpegeneHo
(mata norawexus, UeHa
C = ToBapel I = Haekc C=PacueTHblii VICMIONHEHNS, pasMep KOH-
TpakTa)
X = He onpegeneHo | S = Akuusa X = He onpegene-
HO
X = He onpepene-
HO

4.3.2. Security Status (f)

Co06LLeHMe TPaHCIMPYETCS NPU U3MEHEHWI CTaTyca, MIMMUTOB LieHbl UK pa3mepa rapaHTuiiHoOro o6ecnedeHns y MHCTpyMeHTa.

Tag ‘ Mone Hannuue OnucaHue

<Standard Message Header> Y Tun coobLeHns 'f'
48 SecuritylD

22 SecuritylDSource

55 Symbol

326 SecurityTradingStatus*

YHVKasbHbI YUCNOBOI KOZ MHCTPYMEHTA.

'8' - Exchange Symbol

Onucarenb MHCTPYMEHTA.

212010

CocTosiHMe TOProB/U MO UHCTPYMEHTY:

* '21' - Ceccus NO MHCTPYMEHTY Ha3HauveHa. Henb3s CTaBuTb 3asBKU, HO MOXHO yAa-
NATb MO 3TOMY UHCTPYMEHTY.

e '17' - Ceccus N0 UHCTPYMEHTY OTKpbITa. MOXHO CTaBUTb N yAansaTb 3asBKW M0 3TOMY
VNHCTPYMEHTY.

e '2'-TlpnocTaHoBKa TOPros No BCEM NHCTPYMEHTaM. Hesb3s CTaBUTh 3adBKN, HO MOX-
HO yaansitb.

* '18' - Ceccusi MO UHCTPYMEHTY 3aBeplueHa. Henb3s CTaBuTb U yaansATb 3asBKU Mo
3TOMY UHCTPYMEHTY.

e '119' - CtapToBas! ayKUMOH OTKPbLITUS MO MHCTPYMEHTY. MOXHO CTaBUTb U yaaniAaTb
3asBK/ M0 3TOMY MHCTPYMEHTY.

e '121' - 3aBepLUeH ayKLMOH OTKPbLITUS MO UHCTPYMEHTY. Henb3s cTaButb U yaanaTb
3a8BK/ M0 3TOMY MHCTPYMEHTY.
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e '122'- Ceccus N0 MHCTPYMEHTY NpuocTaHoB/ieHa. Henb3a cTaBuTb 3adBKU, HO MOXHO

yOansiTb o 3TOMY UHCTPYMEHTY.

e '20' - HensBecTHOE COCTOSAHME TOProB N0 NHCTPYMEHTY

* '123' - Ceccusi N0 3TOMY VHCTPYMEHTY UAET. MOXHO CTaBUTb 3asiBKM B 3aKpbITWE MO

3TOMY UHCTPYMEHTY.

e '124' - AyKUMOH OTKPbLITUA MO 3TOMY UHCTPYMEHTY MAeT. MOXHO CTaBuTb 3asiBKuN B

3aKPbLITHE MO 3TOMY UHCTPYMEHTY.

1148 | LowLimitPx*

HKHUIA IMMUT LeHbl. TonbKo A5 (pboUYePCOB U KasleHAapHbIX CNPesoB.

1149 | HighLimitPx*

BepxHWii NMUT LieHbI. TONbKO AN (hbloYepCoB 1 KaieHAapHbIX CNpesoB.

20002 |InitialMarginOnBuy*

* (hbtoyepchbl - rapaHTUitHOe obecneyeHre nokynarens

* ONUWMOHLI - 6a30BOE rapaHTMitHOe obecnedeHne nog NoKynKy MapXXMpyemoro onum-

OHa

20000 |InitialMarginOnSell*

* hbroyepcel - rapaHTUiiHoe obecneyeHve npoaasLa

¢ ONUWOHLbI - 6a3oBoe I'apaHTVIVIHOG obecneuyeHne noA OAHY HEenoKpbITYH No3vyuto

nognucyuka

20001 |InitialMarginSyntetic*

Ba3oBoe rapaHTuiiHoe obecrneyeHne nog ogHy NOKPbITYIO NO3MLMI0 nognucunka (pyo).
TonbKo A1 ONLMOHOB.

4.3.3. Trading Session Status (h)

Coo6LLeHMe TPaHCIMPYETCS B HaYasle U KOHLe TOProBbIX CECCUit.

Tag ‘ Mone

Hannuue OnucaHve

<Standard Message Header>

Y Twun coobueHuns 'h'

336 TradingSessionld

Y Twn TOprosoli ceccuu:
e '1'- nHeBHasa ceccus
e '3'- yTpeHHsa ceccusa
« '5'- BeyepHasa ceccus

¢ '100' - goNoHMTENbHASA CEeCCUSA BbIXOLHOMO AHA

5842 ExchangeTradingSessionID*

N MaeHTndhmkaTop TOproBoii ceccum.

340 TradSesStatus

Y CocTOsiHME TOProBoli ceccun:

e '4' - TOPIu eLle He HaYaIucb
e '2'-TOPrY MAyT

e '1'- TOPrK NpUOCTaHOB/IEHbI

¢ '3'- TOpru 3aBepLUEHbI N0 BPpEMeEHU

1368 TradSesEvent

N Co6bITVSA TOProBoiA ceccum:

* '0' - BO30GHOB/IEHNE TOPrOB NOC/IE HOYHOTO TEXHOMOTMYECKOro nepe-
pbiBa

e 'l' - OTKpLITME N 3aKPbITUE Ceccun

¢ '3'- U3MEeHeHue cTaTyca ceccum

1301 Marketld

N* MIC 6upxn:
¢ 'MOEX' - Moscow Exchange

e 'ETSC' - ETS Eurasian Trading System Commodity Exchange

1300 MarketSegmentld

N* CerMeHT pblHKa:
e 'D' - dobtoyepchbl, KaneHgapHble cnpegpl, OMUUOHbI

e 'S* - LleHHble Bymaru, obnurauum, ToBapsbl

342 TradSesOpenTime

N [Jata v Bpemsi Hauana TOproBoii ceccuu.

344 TradSesCloseTime

[arta n Bpemsa 3aBepLueHns T0pI'OBOVI ceccun.
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Tag Mone Hanuuue Onucaxve
20066 TradePeriodID Y MaeHTndmkaTop ToproBoro neproga.
20069 SettlSessBegin Y [Jata w©n Bpemsi Hayana pacyeTHoll ceccum B chopmare:
YYYYMMDDHHMMSSsss
20070 ClrSessBegin Y [Jata wn Bpemsi Hayana KAMpWHIOBOW ceccun B  chopmare:
YYYYMMDDHHMMSSsss
CumBon *' - Npu3HaK oT/IMuns OT cTaHdapTHoro FIX npotokona.
4.3.4. Security Definition Update Report (BP)
BonatunibHOCTbL 1 TeopeTnyeckne LieHbl OMNLMOHOB.
Tag ‘ Mone Hannuue OnucaHve
<Standard Message Header> Y Tun coobLuexuns 'BP'
48 SecuritylD YHUKasIbHbIN YNCOBOW KO, MHCTPYMEHTA.
22 SecuritylDSource C '8' - Exchange Symbol
5678 Volatility* N BonaTwibHOCTb OMuuoHa.
20006 TheorPrice* N TeopeTnyeckas LeHa onuuoHa.
20007 TheorPriceLimit* N TeopeTnyeckas LieHa OnuuoHa ¢ y4eToMm IMMUTOB.

CumBon ™' - Npu3HaK oTiMumns oT ctaHaapTHoro FIX npotokona.

4.3.5. News

(B)

Coo6LLeHns agMmmHucTparopa Toprosoli cuctembl SPECTRA. HoBocTtn CKPUIH.

Tag ‘ Mone Hanuuue OnucaHve
<Standard Message Header> Y Tun coobLieHuns 'B'
893 LastFragment N MHavkaTop, nokasbiBalLWuiA, ABNSAETCA NN CO0BLLEHNE NOCNEAHNM B Ce-
pvK coO6LLEHNI, CHOPMUPOBAHHBLIX MO HOBOCTU C MAEHTUCMKATOPOM
NewsID.
[lonyctumble 3Ha4YeHus:
* 0 — He nocnegHee coobLueHne
* 1 - nocnegHee coobLieHve
Mone onunoHanbHOE, NpW OTCYTCTBUM NOMSA B COOOLLEHUN cuMTaeTcs,
4TO NakeT ¢ coobLeHNeM He Obi hparMeHTVPOBaH.
1472 NewsID N YHUKanbHbI NAEHTUMKATOP HOBOCTH.
42 OrigTime N [ara n Bpemsi HOBOCTMW.
1474 LanguageCode N FA3bIK COOBLLEHMS.
61 Urgency N Mpu3HaK CPOYHOCTU COOOLLEHMS.
148 Headline Y TeKCT 3aronoBka CoobLLeHMS.
33 NoLinesOfText Y =1
=>58 Text Y TekcT coobuweHns. FAST gate nepegaet ctpoky B UTF-8 kogupoBke.
1301 Marketld N MIC 6upxw:
* 'MOEX' - Moscow Exchange
« 'ETSC' - ETS Eurasian Trading System Commodity Exchange
1300 MarketSegmentld N CerMeHT pblHKa:
e 'F' - hbtoyepcobl
e 'SKRIN'

4.3.6. Market Data Request (V)

FIX-coobLeHre ans 3anpoca NponyLLeHHbIX AaHHbIX B ceccun k cepsucy TCP Recovery.

Tag

Mone

Hanuuue OnucaHue

BeginString

Y [onycTnumble 3HaYeHus:
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Tag Mone Hanunuue OonucaHue

* FIX.4.4
* FIXT.1.1

9 BodyLength Y [nvHa coobLueHus.

35 MsgType Y A

262 MDRegld Y M aeHTndmkaTop 3anpoca.

1182 ApplBegSegqNum N MopsiaKoBbIVi HOMEP NepPBOro 3anpallnBaeMoro CoobLLEeHNS.

1183 ApplEndSegNum N MopsakoBbIi Homep nocnegHero 3anpatumsaemMoro C006-
LLIeHnS. Ecnun 3anpoc Ha 0fiHO cooblleHune, TO
AppIBegSeqNum(1182)=ApplEndSeqNum(1183). Ecnu 3anpoc Ha Bce
coobuleHnss (HO He 6onee MakCUMasIbHOTO YWcna nepecbliae-
MbIX COO06LLeHUIA) nocne onpeAeneHHOro Homepa Ccoo6LeHusi, To
ApplEndSeqNum(1183)=0(6eCKOHEYHOCTb).

10 CheckSum Y KoHTposnbHasa cymma.

4.3.7. Market Data - Snapshot / Full Refresh (W)

CHanwot ¢

AaHHbIMN.

Tag ‘

Mone

Hanuuue

OonucaHue

<Standard

Message Header>

Y

Tun coobLeHuns "W’

893

LastFragment

N

MHAMKaTOp, NOKa3bIBAOLLMiA, SIBNSETCS /M COOBLLEHME NOCeHUM B ce-
puUKM COOBLLEHWIA, CCHOPMUPOBAHHBIX MO JAHHOMY UHCTPYMEHTY.

JonycTUMble 3HAYEHUS:
« 0 - He nocnefHee cooblieHNe
» 1 - nocnegHee cooblyeHne

Mone onuuoHasbHOE, NPV OTCYTCTBUM MOJA B COOGLLEHNN cUMTaeTCs,
YTO MaKeT C COObLLEHEM He OblsT hparMeHTPOBaH.

911

TotNumReports

KonnuectBo coobLLeHuniA B cHanwoTe, y kKoTopbix LastFragment = 1.

83

RptSeq

Homep RptSeq nocnegHero MHKpPEMEHTa/IbHOTO OGHOB/IEHNS!, BOLLEA-
LIEro B TEKYLLMIA CHAMLIOT PbIHOYHBIX AAHHbIX A/151 MHCTPYMEHTA.

369

LastMsgSegNumProcessed

Homep MsgSegNum nocnefHero coo6LieHwsi, OTNPaBIEHHOTO B MHKpe-
MEHTa/IbHBbI KaHau1 Ha MOMEHT reHepaLym TEKYLLLEro cHanLwoTa.

48

SecuritylD

YHUKa/TbHbIA YMC/IOBOI KOA WHCTPyMEeHTa. B coobLieHusix B NoToke
INDEX B none tpaHcnmpyetcs ‘nullValue'.

22

SecuritylDSource

'8' - Exchange Symbol

55

Symbol

Kog, MHCTpyMeHTa, HaMeHOBaHWUe Kypca, UMs UHAeKca.

1151

SecurityGroup

He ncnonbsyertca

268

NoMDEntries

KonnuecTtBo 3anuceii MDEntry, BXOASALWMX B 4aHHOE CO0bLeHMe.

=>20003

MDEntryTradeType

Z|<|Z2|Z2|0

OT0 None NocbIIAeTCA TONLKO B COOBLLEHUSIX HA CNOT-PbIHKE 1 3HAYEHWe
nonst UMeeT creyHoLMiA LIabIoH:

<trade type><repo type><trade status>
Bo3MoxHble 3HaYeHust 4ns <trade type>:
¢ 'Q' - TpaH3aKLMmM No KOTMPOBKaM

e 'B'- ABYXCTOPOHHME TpaH3aKuuu

e 'A’ - TpaH3aKuun no ayKumoHy

e 'I'- IPO TpaH3akuum

Bo3MOXHble 3HaYeHus1 AN <repo type>:
e ''(npoben) - 06bI4YHAsA onepauus

* 'R'- onepauus peno

=>269

MDEntryType

Twn 3anucu:
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Tag

Mone

Hanunuue

OonucaHue

« '0'- Bid

e '1'- Ask

e '2'-Trade

* '3'- Index Value

* '4'- Opening Price

» '5'- Closing Price

* '6' - Settlement Price

« '7' - Trading Session High Price
» '8'- Trading Session Low Price
* '9'- Trading Session VWAP Price
* 'B'- Cumulative Trade Volume
¢ 'C'- Open Interest

e 'v' - O6beM B 3asiBKax Ha MOKYMKY C YYETOM CUHTETUYECKOl NMKBUA-
HOCTM

* 'w' - O6beM B 3asBKax Ha NPOAAXY C YYETOM CUHTETUYECKOW NINKBUA-
HOCTU

» 's' - Market Capitalization
« 'J' - Empty book

* 'x' - O6beM B 3asiBKax Ha NOKynky 6e3 yyeta CUHTETUYECKOW NNKBUL-
HOCTH

* 'y'- O6beM B 3asiBKax Ha Npofaxy 6e3 yyeta CUHTETUYECKON NMKBUA-
HOCTM

* 'U' - CTaBKa (pOHAMPOBAHMS NPY OTK/IOHEHUM LieHbl KOHTPAKTa OT Lie-
Hbl BA GonblUe 334aHHOTO Ha KOHTPaKTe YPOBHA (4151 OAHOAHEBHbIX
(hbloYepCHBIX KOHTPAKTOB C aBTONPO/IOHraLue)

* 'W' - LleHa ayKLMoHa OTKpbITUSA

e 'Z' - IBMAEHAHAsA nonpaBka 4718 OLHOAHEBHbLIX (DbIOUYEPCHbBIX KOH-
TPaKTOB C aBTOMPOJIOHrALMEN Ha MHAEKC NN aKLmMio

e 'U'- VIHaMKaTnBHaA ctaBka hoHAMPOBaHWA (419 OAHOAHEBHBIX (Obto-
YepCHbIX KOHTPAKTOB C aBTOMPO/IOHraLmei)

e 'Z' - Tekylwas gveBuaeHaHas nonpaska 4719 Of4HOAHEBHbIX dibloyepc-
HbIX KOHTPAKTOB C aBTONPOJIOHIaLMe Ha UHAEKC UK aKLmMio

* 'm' - Tekywan pbiHOYHasA LeHa

=>5842

ExchangeTradingSessionld*

MpaeHTudhmkaTop TOprosoii ceccum.

=>278

MDEntryID

aeHTudmkaTop caenku.

=>264

MarketDepth

ny6rHa pbiHKa.

=>270

MDEntryPx

3HaueHve LeHsbl, Kypca, MHAEeKCa.

=>271

MDEntrySize

O6beM, KONTMYECTBO.

=>1023

MDPriceLevel

LleHoBOI1 ypoBeHb.

=>272

MDEntryDate

zZ|Z2z|1Zz|z2|2|2|2

[ara nocnegHero N3mMeHeHus 3Ha4yeHns 3anuncu.

3HaveHve NULL B nose o3HavaeT TekyLLyto aaty.

=>273

MDEntryTime

2

Bpemsa nocnenHero U3SMeHeHns 3HavyeHus 3anucu.

=>346

NumberOfOrders

* KonumuyecTBo 3asBOK Ha NOKymnKy (415 3anncein c MDEntryType=v (Total
bid volume)*).
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Tag

Mone

Hanunuue

OonucaHue

* KonunuecTBo 3asBOK Ha npogaxy (ons 3anvceid ¢ MDEntryType=w
(Total offer volume)*).

=>828

TrdType

Twvn caenku:

* '0' - pbIHOYHaA caenka

e '22' - appecHas chesnka

e '45' - ucnosHeHve onumoHa

« '1000' - ucnonHeHwue hbrovepca TPagULNOHHBLIM cnocoboM. cnonHe-
HVe pacyeTHOro btoyepca

¢ '1003' - ncteyeHue onumoHa

¢ '2002' - cgenka B cucteme RFS

* '1004' - BbIXOA, U3 OQHOAHEBHOTO (hbloYepca ¢ aBTONpPOIoHralueit
* '1005' - pacueT caernku no 3asBke C yKasaHmem cnpega TAS

Mone o6si3aTensHo Ans 3anuceit ¢ MDEnNtryType=2 (Trade).

=>20017

MDFlags*

e '0x1' - MpusHak thrKCcKHra 4718 pacyeToB B OCHOBHOM K/IMPUHTE.

¢ '0x100' - MNpu3HaK puKcuHra.

=>15

Currency

Kopg, BantoTbl.

=>10504

OrderSide

HanpasfeHHOCTb arpecc1BHO 3asBKM, Bbi3BaBLLEN caenky. MNepeaaet-
CS TONBKO [/ CPOYHOTO PbiHKA. [OMyCTMbIE 3HAUEHWS:

« ‘1’ — 3asBKa Ha nokynky (Buy);

« ‘2’ — 3agBKa Ha npogaxy (Sell).

=>20039

MDEntrySyntheticSize

O6beM CUHTETUYECKOIA JIMKBUOHOCTN.

Mone o6sa3atensHO N 3anncein B notokax FO-BOOK-1, FO-BOOK-5,
FO-BOOK-20, FO-BOOK-50 — 06HOBNEHNS arperMpoBaHHOro crakaHa.

=>10514

IndexCrossRate

Kypc I/IHOCTpaHHOI7I BaJIl0Thl, MCMOMb30BaHHBIN npu pacyete 3HavYeHus
NHAEKCa.

My6nukyetrca Tonbko B notoke INDEX M TO/MbKO B COO6LLEHUAX C
MDEntryType = '3' - Index Value.

=>625

TradingSessionSubID

MNepwvopg Topros:
¢ 'S'— ayKUMOH OTKpbITUA
¢ 'N' — HOpMa/IbHbIV Nepuog TOpPros

My6nukyetcsa Tonbko B notoke FO-TRADES 1 To/bKo B COOGLLEHMSIX C
MDEntryType = '2' - Trade.

CumBon ™' - Npu3HaK oTIMumns oT ctaHgapTHoro FIX npotokona.

4.3.8. Market Data - Incremental Refresh (X)

OG6HOB/EHME AaHHbIX.

Tag ‘

Mone

Hanuuue

OnucaHue

<Standard

Message Header>

Y

Tun coobueHus ‘X'

893

LastFragment

N

MHAvKaTop, NoKasbIBatoLWWii, SBASETCS /M COOGLLEHe NoCcefHUM B ce-
pUK COOBLLEHNI, CCHOPMMPOBAHHbIX MO AAHHOMY UHCTPYMEHTY.

[onyctumble 3HaYeHuns:
* '0'— He nocnepgHee cooblLeHne
e '1'— nocnegHee coobLeHne

Mone onunoHanbHOE, NpW OTCYTCTBUU MOMS B COOBLLEHUM CUATAETCS,
UTO NakKeT C COOBLLIEHNEM He BblT (hparMeHTUpoBaH

268

NoMDEntries

KonunuecTtso 3anuceit MDEnNtry, BXOAALWMX B A@HHOE COO6LLEHME.
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Tag

Mone

Hanunuue

OonucaHue

=>83

RptSeq

Y

MopsAKOBLI HOMEP MHKPEMEHTa/IbHOTO OGHOB/EHUS.

=>279

MDUpdateAction

Y

TN NHKPEMEHTA/ILHOTO 06HOBNEHWSI:
* '0'- New
e '1'- Change

e '2'- Delete

=>20003

MDEntryTradeType

3T0 NoJsie NOCLINAETCA TOMBKO B COOBLLEHNSAX HA CNOT-PbIHKE U 3HAa4YeHne
nonst UMeeT creayoLLmnii LabnoH:

<trade type><repo type><trade status>
Bo3MoxHble 3HauYeHust 4ns <trade type>:
e 'Q' - TpaH3aKLuMmM No KOTMPOBKaM

¢ 'B' - ABYXCTOPOHHME TpaH3aKunu

e 'A' - TpaH3aKuuu No ayKumMoHy

e 'I'- IPO TpaH3akuum

BO3MOXHble 3HaYeHUs1 AN <repo type>:
« ''(npoben) - 06bIYHAsA onepauus

* 'R'- onepauus peno

=>31

LastPx

MocnepgHass  ueHa  chenku.  Mcnonb3yetcsi  TOMbKO,  Korda
MDUpdateAction=2.

=>269

MDEntryType

Tvn 3anucu:

+ '0'- Bid

e '1'- Ask

e '2'-Trade

* '3'-Index Value

* '4' - Opening Price

¢ '5'- Closing Price

* '6' - Settlement Price

e '7" - Trading Session High Price

e '8 - Trading Session Low Price

.
%]

' - Trading Session VWAP Price
« 'B'- Cumulative Trade Volume
¢ 'C'- Open Interest

» 'v' - O6beM B 3asiBKax Ha MOKYMKY C YYETOM CUHTETNYECKOi NMKBUA-
HOCTM

* 'w' - O6bEM B 3as1BKax Ha MPOAAXY C YUYETOM CUHTETUYECKON NNKBUA-
HOCTM

« 's'- Market Capitalization
« 'J' - Empty book

» 'X'- O6beM B 3as1BKax Ha Nokynky 6e3 yueta CUHTETUYECKON NNKBUA-
HOCTM

» 'y' - O6bEM B 3asiBKax Ha Npoaaxy 6e3 yuyeta CUHTETUYECKOW NINKBUA-
HOCTU
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Tag

Mone

Hanunuue

OonucaHue

 'U' - CTaBKa (OHAMPOBAHMS NpY OTK/IOHEHUM LieHbl KOHTPaKTa OT Lie-
Hbl BA GonblUe 334aHHOTO Ha KOHTPaKTE YPOBHA (4151 OAHOAHEBHbIX
(hbloYepCHBIX KOHTPAKTOB C aBTONPO/IOHraLuet)

* 'W' - LleHa ayKLMoHa OTKpbITUSA

e 'Z' - IBMAEHAHAsA nonpaBka 4718 OLHOAHEBHbLIX (DbIOUYEPCHbBIX KOH-
TPaKTOB C aBTOMPOJIOHTAUMEN Ha MHAEKC NN aKLmMto

e 'U' - VIHaMKaTnBHaA ctaBka hoHAMPOBaHWA (419 OAHOAHEBHBIX (Obto-
YepCHbIX KOHTPAKTOB C aBTOMNPO/IOHraLMeii)

e 'Z' - Tekylwas gveuaeHaHas nonpaska 4719 Of4HOAHEBHbIX dibloyepc-
HbIX KOHTPaKTOB C aBTONPOJIOHraLMen Ha UHAEKC UK akKLmio

* 'm' - Tekywan pbiHOYHasA LeHa

=>48

SecuritylD

P4

YHUKaIbHbI YACMOBON KOA WHCTpyMeHTa. B cooOLieHusX B MOTOke
INDEX B none TpaHcnupyetcs 'nullValue'.

=>22

SecuritylDSource

'8' - Exchange Symbol

=>5842

ExchangeTradingSessionld*

MaeHTudmkaTop Toprosoii ceccuu.

=>278

MDEntryID

NaeHTndmkaTop caenku.

=>264

MarketDepth

Fny6vHa pbiHKa.

=>270

MDEntryPx

3HaueHue LieHbl, Kypca, UHAeKca.

=>271

MDEntrySize

O6beM, KOMYECTBO.

=>1023

MDPriceLevel

LleHOBOW ypoBeHb.

=>272

MDEntryDate

Z|zZz|z2z|Z2|2|2|2|0

Jlata nocneaHero N3MeHeHUs! 3HaueH s 3anmcu.

3HaveHve NULL B nosne o3HayaeT TekyLuyto aary.

=>273

MDEntryTime

2

Bpems nocnefHero N3MeHeHNs 3HauYeHus 3anmnciu.

=>346

NumberOfOrders

» KonuuecTtso 3asaBOK Ha NOKynky (ans 3anucein c MDEnNtry Type=v (Total
bid volume)*).

« KonmuecTBo 3asBOK Ha npogaxy (gns 3anuceli ¢ MDEntryType=w
(Total offer volume)*).

=>828

TrdType

Tun caenku:

* '0' - pbIHOYHAsA caenka

» '22' - afpecHas caenka

¢ '45' - ucnonHeHve onumoHa

* '1000' - ncnonHeHve bloyepca TpagnLMOHHBIM crnoco6om. cnonHe-
HVe pacyeTHOro blovepca

¢ '1003' - ucTeyeHre onumoHa

* '2002' - coenka B cucteme RFS

e '1004' - BbIXOA, N3 OQHOAHEBHOTO (hbloYepca ¢ aBTONPOIOHrauveit
* '1005' - pacueT caenku no 3asBKe C yKkasaHumem cnpega TAS

Mone o6si3atensHo Ans 3anuceit ¢ MDENtryType=2 (Trade).

=>55

Symbol

Kog, MHCTpyMeHTa, HarMeHOBaHWUe Kypca, UMs UHAeKca.

=>20017

MDFlags*

e 'Ox1' - Mpu3Hak NKCHHra 4151 pacyeToB B OCHOBHOM K/IMPUHTE.

¢ '0x100' - Mpu3Hak huKcuHra.

=>15

Currency

Kopg, BanioThl.

=>1151

SecurityGroup

He ncnonb3syertca

=>20018

Revision

Cnye6Hoe none nofcucTeMs pennvkaumu. Mone TpaHcAMpyeTcs ToMb-
KO [/151 KOTMPOBOK, caenok n market fundamentals co cCpoYHOro pbIHKa.

=>10504

OrderSide

HanpaBneHHOCTL arpeccrBHO 3asBKM, Bbl3BaBLUEl caenky. MepesaeT-
CS TONbKO /151 CPOYHOTO pbiHKA. ONYyCTUMbIE 3HAUYEHUS:
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Tag Mone Hanunuue OonucaHue

« ‘1’ — 3asBKa Ha nokynky (Buy)
» ‘2’ — 3asBKa Ha npogaxy (Sell)

=>20039 | MDEntrySyntheticSize C O6bEM CUHTETMYECKOW SIMKBUAHOCTU.
Mone obsa3arenbHO A1 3anuceit B notokax FO-BOOK-1, FO-BOOK-5,
FO-BOOK-20, FO-BOOK-50 — 06HOBNEHNSI arperMpoBaHHOro ctakaHa.

=>746 Openinterest N OTKpbITbIA MHTEPEC - KOJIMYECTBO NO3ULMIA MO MHCTPYMEHTY Ha pbiH-
Ke nocne caenku. MNone o6sizatenbHO Ansa 3anuceli ¢ MDENtryType=2
(Trade) B notoke FO-TRADES

=>10514 |IndexCrossRate N Kypc MHOCTpaHHOl BanoTbl, MCMOMb30BaHHbIA Npy pacyeTe 3Ha4YeHus
NHAeKca.
My6nukyetca Tonbko B notoke INDEX M TONMbKO B COOGLLEHUSX C
MDEntryType = '3' - Index Value.

=>625 TradingSessionSubID N Mepuog Topros:

¢ 'S'— ayKUMOH OTKpbITUA
e 'N'— HOpMasIbHbI NEPUOA TOProB

My6nukyetca Tonbko B notoke FO-TRADES 1 TONbKO B COOBLLEHUAX C
MDEntryType = '2' - Trade.

CumBon *' - Npu3HaK oTIMumns oT cTaHgapTHoro FIX npotokona.

4.3.9. DiscreteAuction (U1)

Co06LLEHME COAEPXUT AaHHbIe N0 ayKLMOHY OTKPbITUSI.

Tag ‘ Mone Hanuuue OnucaxHve

<Standard Message Header> Y Tun coobLexmns ‘Ul

20046 TradSesCloseTimeFrom Y Hauano nHtepBana BpeMeHu, B TEYEHNM KOTOPOro Npou3oiaeT npekpa-
LLleHe npuema 3asiBOK JMCKPETHOrO ayKLuoHa

20047 TradSesCloseTimeTill Y KoHel, nHTepBasia BpemMeHu, B TEYEHNW KOTOPOro Npou3oigeT npekpa-
LileHVe npuema 3asiBOK [UCKPETHOrO ayKLumoHa

342 TradSesOpenTime Y Bpemsa Hauyana npuema 3asaBoK UCKPETHOro aykumMoHa

21002 AuctionID Y MaeHTndmkaTop AMCKPETHOTO ayKLMoHa

5842 ExchangeTradingSessionID Y Homep ToproBoii ceccum

20048 EventIDOpen Y Homep crHXpocobbITUs Havasia nprvema 3asBoK AUCKPETHOrO ayKLUoHa

20049 EventIDClose Y Homep CMHXPOCOG6LITMS OKOHYaHWSA NpremMa 3asiBOK AUCKPETHOTO ayKum-
oHa

711 NoUnderlyings N KonunyecTsBo NOBTOPAOLLMXCA 3/IEMEHTOB B rpynne

311 => UnderlyingSymbol Kog 6a30BOro KOHTpakTa

20066 TradePeriodID Y MaeHTndmkaTop TOproBoro nepuoga.

4.3.10. SecurityMassStatus (CO)

MakeTnpoBaHHOEe CO06LLEHME A1 YCKOPEHHOW pa3fayun TOProBbIX CTaTyCOB MHCTPYMEHTOB. COO6LLEeHNS hparMeHTUPYIOTCA NO AOCTUXeE-
HUI0 MakCMMaslbHOrO pasmepa ykasaHHOro B KOH(Mrypaumm Lw3a. B Kaxaom nakeTe TpaHCMPYeTCcs NOBTOPSAOWAACA rpynna none,
cofepxalias naeHTUgUKaTop MHCTpyMeHTa 1 ero ctatyc. MNep.blii nakeT B cepumn nomevatotca cnarom LastFragment=0. MocnegHwii na-
KeT nomeyvaetcs dpriarom LastFragment=1.

Tag Mone Hannuue OnucaHue
<Standard Message Header> Y Tun coobuyeHus 'CO*
146 NoRelatedSym Y KonuuecTBo cTarycos.
=>48 | SecuritylD C YHVKa/TbHbIN YACOBOW KO MHCTPYMEHTA.
=>22 | SecuritylDSource Y '8' - Exchange Symbol
=>55 | Symbol Y onucaresib UHCTPYMEHTA.
=>326 |SecurityTradingStatus* Y CoCTOsIHME TOProBAN NO UHCTPYMEHTY:

e '21' - Ceccua N0 NHCTPYMEHTY Ha3HayeHa. Henb3a cTaBuTb 3a8BKM, HO MOXHO yaa-
NATb N0 3TOMY UHCTPYMEHTY.
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Tag

Mone

Hannuue

OnucaHune

17" - Ceccusi N0 UHCTPYMEHTY OTKpbITa. MOXHO CTaBUTb U yAanATb 3asBKU M0 3TOMY
WNHCTPYMEHTY.

'2' - MNprocTaHoBKa TOProB Mo BCEM MHCTPYMeHTaM. Hesb3s CTaBUTb 3asBKWU, HO MOX-
HO yaansthb.

'18' - Ceccusi N0 MHCTPYMEHTY 3aBeplueHa. Henb3si CTaBuTb ¥ yaauisiTh 3asiBKv MO
3TOMY UHCTPYMEHTY.

'119' - CtapToBa ayKUMOH OTKPbLITUA NO UMHCTPYMEHTY. MOXHO CTaBuUTb 1 yaansatb
3asBK/ M0 3TOMY MHCTPYMEHTY.

'121' - 3aBepLUeH ayKLUMOH OTKPLITUA MO UHCTPYMEHTY. Henb3a ctaButb U yaasiaTb
3a51BKN M0 3TOMY UHCTPYMEHTY.

'122' - Ceccusi N0 MIHCTPYMEHTY NPYOCTaHOBEeHa. Herb3s CTaBUTb 3asiBKW, HO MOXHO
yAansiTb N0 3TOMY UHCTPYMEHTY.

'20' - Hen3BecTHOE COCTOSIHUE TOProB MO UHCTPYMEHTY

CumBon ™' - Npu3HaK oTIMuns oT cTaHdapTHoro FIX npoTtokona.

4.3.11. SecurityGroupStatus (f)

TpynnoBoii cTaTyc MHCTPYMEHTOB. icnonb3yeTcs A5 YCKOPEHHOW pasfayy TOProBbIX CTaTycoB MHCTPYMEHTOB. Mogpo6Hee Npo anroputM
nony4YeHns cratyca MHCTpymMeHTa no coobLuieHunio SecurityGroupStatus (f) cM. pasgen "pasgen 4.8".

Tag ‘

Mone

Hanuuue

OnucaHue

<Standard Message Header>

Y

Twun coobLeHuns 'f'

20064

SecurityGrouplD

Y

N aeHTMMKATOp rpynmbl UHCTPYMEHTOB.

20058

HaltType

Y

Tun NpYOCTaHOBKM (TPynMoBOro CTaTyca UHCTPYMEHTOB):

'0"' - CoobuweHune SecurityGroupStatus (f) ¢ HaltType=0 (Empty Halts). KnueHT gon-
XXEH NOYNCTUTL BCE rPYNMoBble CTaTyChl Ha CBOEli cTopoHe U HE nepencnonb3oBarb
paHee npucnaHHble ngeHTudmkaropbl SecurityGrouplD.

'1' - Ha ceccuio.

‘2" - CeKuus.

'3' - Cekums + Pexvm Topros.

'4' - ®BK.

'5' - VIHCTPYMEHTbI U3 pexuma TOpros.

'6' - IHCTpyMeHTbI 13 pexnma Topros + ®bK.
7' - Tpynna HCTPYMEHTOB.

'8' - Ipynna MHCTpyMeHTOB + ®BK.

20059

TradeModeMask

Pexum ToproB (61ToBasi Macka C OiHUM B3BEAEHHbIM 6UTOM):

'0" (cOpoLueHbl BCe 6UThI) - BCE PEXUMbI

'0x1' - ®bloyepchbl, aHOHUMHbIA.

'0x4' - ONUUOHBI, aHOHUMHBIA.

'0x2000' - KaneHpapHble cnpegpl, aHOHUMHbINA.
'0x10000' - KonnatepasbHblii, aapeCcHbI.

'0x20000' - OgHOAHEBHbIV hbloYePC C aBTONPO/IOHraLUMeld, aHOHUMHBIA.

20060

GroupMask

[pynna nHcTpymeHTOB (61TOBasA Macka C OAHUM B3BeAEeHHbIM 6UTOM).

‘0" (cOpoLueHbl Bce BUTbI) - BCe rpynmbl
'0x1' - CBo6ofeH

'0x2' - MepenonHexne HaltGroupMask

'0x4' - 3anpeT ToproBaTb B A0OMNO/HATE/bHYIO CECCUI0

43



Cneuudukauus npotokona FAST

19.11.2025

Tag

Mone

Hannuue

OnucaHune

* '0x10' - cnonHeHue B MK (nocTtaBka)

* '0x20' - Xas1bThl, CBA3AHHbIE C AUCKPETHLIMU ayKLoHamm

20061 |SectionlD

MpeHTudmkatop cekumu:
* '0' - Bce cekuun.

e '1'- doHOOBaA cekyms.
e '2' - ToBapHas cekums.

o '3'- [leHexHasn cekuus.

20062 |BaseCo

ntractiD

MpeHtudmkarop PBK (hbtouepcHoro 6a30B0Oro KOHTPakTa).

326 Security TradingStatus*

Pexum Ansi rpynmnbl UHCTPYMEHTOB:

» '18' (Not available for trading (end of session)) - 3anpeLyeHo Bce.

e '2' (Trading halt) - 3anpeLyeHo Bce Kpome CHATUS 3asiBKU.

» '123' (Close position) - 3anpeLyeHo yBennyeHne nonumu.

» '119' (Opening auction) - C60p 3as1BOK B ayKL1OH OTKPbITUS.

» '17' (Ready to trade (start of session)) - PaspeLueHo Bce.

PexVMbl NepeyncieHbl B nopsiaxe ybbiBaHus NpropuTeTa (CTPOroCTU OrpaHnyeHust).

60 TransactTime

Bpems CMeHbl COCTOAHUS. 64-6uTHOE uenoe 6e33HakoBoe, B KOTOPOM 3akognpoBaHa

pata v Bpems: YYYYMMDDHHMMSSsss B Taliim3oHe UTC.

4.4. O6wan uHcpopmayua no ceccun

FastGate He TpaHcnupyeT 3HaveHve O B nonsix MDEntryPx, MDEntrySize ana Bcex Market Data Entry, kpome Market Data Entry c
MDEntryType: 'u', 'z, 'U', 'Z' 4ns oQHOAHEBHbIX (hbOYEPCHBLIX KOHTPAKTOB C aBTONPOsIOHraumeid. KnmeHT nocne nonyyYyeHns cnucka MHCTpy-
MEHTOB, Ha3Ha4YeHHbIX B HOBYHO TOProOBYH CECCUIO, AO/HKEH AJ15 KaXK0ro MHCTPYMEHTa MHMumanusuposats nons MDEntryPx, MDEntrySize
B 3HaueHue 0 ansa Bcex Market Data Entry, onucaHHbIx HUxe B Tabnuue Market Data Entry. lanee n160 oXxvaarb NofyYeHns HeHyneBbIxX
3HaueHuii B nonsax MDEnNtryPx, MDEntrySize, nn60 nocne okoH4YaHUsi TOProBoii ceccumn 3HaveHus noneii MDEntryPx, MDEntrySize ocTa-

HOTCA HyNneBbIMU, YTO BO3MOXHO B C/liydasiX OTCYTCTBUA 3adBOK U/TN CAEMO0K N0 MHCTPYMEHTY B TEYEHUN Toprosoﬁ ceccun.

B Tabnuue npuBefeHbl HECKO/IbKO NEPEMEHHbIX, KOTOPbIE OTPAXAOT COCTOSIHWE PbiHKA B TEYEHUE TOPTOBOI CECCUU. 3HAYEHUS NePEMEH-
HbIX MOTYT MU3MEHATLCS MO/ BO3AENCTBMEM Pa3/INUHbIX COBLITUI HA PbIHKE:

Market Data Entry type MDEntryType MDEntryPx MDEntrySize Market
Opening Price 4 . - SIFOC
Closing Price 5 . - SIFOC
Settlement Price 6 . - SIFO
Trading Session High Price 7 . - SIFOC
Trading Session Low Price 8 . - SIFOC
Trading Session VWAP Price 9 . - SIFO
Cumulative Trade Volume B . . SIFOC
Open Interest C - . FO
Market capitalization S . - |
Total bid volume with synthetic liquidity Y - . FOC
Total offer volume with synthetic liquidity w - . FOC
Total bid volume without synthetic liquidity X - . FOC
Total offer volume without synthetic liquidity y - . FOC
Opening auction price w . - F
CTtaBka (hoHAMPOBaHUSA NpY OTK/TOHEHUM LieHbl KOHTpakTa u . - F
OT LieHbl BA 60/1bLUE 33JaHHOTO Ha KOHTPaKTe YPOBHA (4151
OJJHOAHEBHbIX (DbOYEPCHBIX KOHTPAKTOB C aBTONPO/IOHTa-
uuen)
JvBngeHaHas nonpaska A/19 OAHOAHEBHbIX (hbIOYEPCHBIX z . - F
KOHTPaKTOB C aBTONPOJIOHraLmMel Ha NHAEKC UK akumio
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Market Data Entry type MDEntryType MDEntryPx MDEntrySize Market
MHavkaTveBHas ctasBka hoHAMpOBaHWA (015 OAHOLHEB- U . - F
HbIX (hbHOYEPCHBIX KOHTPAKTOB C aBTONPO/IOHTaLMeN)
Tekywaa AuvBMAeHAHas nonpasBka AN OAHOLHEBHbIX z . - F
hbloYEPCHBIX KOHTPAKTOB C aBTOMPOJIOHIaLVeli Ha NHAEKC
WM akumio
TekyLLas pblHOYHAA LieHa m . - FOC

CermMeHThbl pblHKa:

* F — dbtoyepcel,

e O — OnuMOHBl,

» C - KasileHfapHble cnpegasbl,
e | —vHpekcel,

S — UeHHble Bymaru, o6nmralmy, ToBaps!.

[ns kaneHgapHbIx cnpefos TpaHcnupyetcsa MDEntryPx = 0 B coo6ueHnn Cumulative Trade Volume.

VcknoyeHusa us ctaHgapra FIX-npoTtokona:

» coobuieHve Trade Volume cogepxuT nons:

* MDENntrySize — KO/IM4ECTBO aKLMA MM KOHTPAKTOB B CAEMNKax 3a AeHb (CTaHZapTHOe 3HayeHue FIX);

* MDEntryPXx — COBOKYMHbIA JHEBHOI 060POT B Ba/IOTE MHCTPYMEHTA;

» coobleHne Open Interest cogepxuT none:
* MDEntrySize — KO/IM4ECTBO aKLMIA UK KOHTPAKTOB;
» coobuleHne Market capitalization cogepxuvt none:

¢ MDEntryPx — kanutanusawumusa nHaekca no akuusm;

» coobueHne Total bid volume with synthetic liquidity /Total offer volume with synthetic liquidity cogepxwut none:

« MDEntrySize — o6LLee KOMYeCTBO akLuii N KOHTPAKTOB C YY4ETOM CUHTETUYECKON SIMKBUAHOCTY.

» coobueHune Total bid volume without synthetic liquidity/Total offer volume without synthetic liquidity cogepxut none:

« MDEntrySize — o6LLee KOfIMYecTBO akLmii N KOHTPAKTOB 6e3 yYeTa CUHTETUYECKO IMKBUAHOCTY.

4.5. Coo6ueHue Empty book (MDEntryType = J) B noTOKax arpermpoBaHHbIX

CTaKaHOB

CoobuieHne Empty Book 0653biBaeT kMeHTa yaanuTb AaHHble No onpefenieHHOMY MHCTPYMEHTY.

M aeHTudmkaTop MHCTpPYMEHTa coaepxuTcs B none SecuritylD.

Mone ExchangeTradingSessionID octaeTcsi nycTbIM.

Coo6LLeHVe nocblnaeTcs B KOHLE TOProBOA CECCUM U B TEXHO/TOTMYECKME NEePEpPbIBLI B OCHOBHbIX NOToKax (incr): FO-BOOK-1, FO-BOOK-5,
FO-BOOK-20, FO-BOOK-50, SPOT-BOOK-1, SPOT-BOOK-20.

B noTtokax Recovery (snap): FO-BOOK-1, FO-BOOK-5, FO-BOOK-20, FO-BOOK-50, SPOT-BOOK-1, SPOT-BOOK-20 coobLieHne J
(Empty book) nepefaetcs B c/lyqae OTCYTCTBMS 3asiBOK MO AaHHOMY MHCTPYMEHTY. OTCYTCTBME COOOBLLEHUI MO UHCTPYMEHTY B YKa3aHHbIX
notokax Recovery (shap) o3HayaeT OTCYTCTBME 3asBOK N0 JaHHOMY MHCTPYMEHTY.

4.6. Mpnmep 06padOTKN MHKPEMEHTA/IbHbIX OOHOB/IEHUN arpernpoBaHHbIX

CTaKkaHOB

CocTtosiHne arpermpoBaHHOro CtakaHa, kotopoe 6y,u,eT MCnonbL30BaTbCA B 3TOM pasjene :
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Bid Offer
Level Quantity | Price Quantity | Price
1 100 241100 30 2412,00
2 500 2410,50 S0 241300
3 950 2410,00 400 2413.50
4 500 240%,00 500 2414,00
35 300 2408,50 320 2414,50

HekoTopble 3amMevaHns Mo 3TOMY arperMpoBaHHOMY CTakaHy:
* LIeHOBblE YPOBHW OTCOPTMPOBaHbI NO KosioHkam Level n Price ;
» Tabnuua Bid oTcopTuposaHa no KonoHke Price B nopsake y6biBaHWs;

+ Tabnuua Offer oTcopTUpoBaHa Mo KosoHke Price B nopsiake Bo3pacTaHus.

OGHOB/EHUE CYLLIECTBYIOLIETO LIEHOBOTO YPOBHSA

Korga BbiCTaBneHa HoBas 3asABKa Un CyLLLECTBYHOLLLAA 3asiBKa CBeAeHa B CAE/KY UM OTMEHEHA, N3MEHSATCA HECKOJ/TbKO LIeHOBbIX ypOBHeVI.

Coo6LLeHMe Ha 0GHOBMEHWE BYAET OTNPABNEHO, TO/IbKO EC/IN OHO OTHOCUTCS K arperMpoBaHHOMY CTakaHy U3 5-Tv YpOBHEA.

OT0 Npumep coobLleHnst Ha 06HOB/IEHME, KOTOPOE CChislaeTcsl Ha cywecTBytowmii Market Data Entry . Coo6LieHne oTnpaBieHo B pesy/ib-

Tate gobaBneHns HOBOW 3asBkM ‘ Buy 20 GAZP @ 2409.00'":

Tag Mone OnucaHve
279 MDUpdateAction 1=Change
48 SecuritylD 12345
22 SecuritylDSource 8 = Exchange Symbol
269 MDEntryType 0 =Bid
1023 MDPriceLevel 4
270 MDEntryPx 2409.00
271 MDEntrySize 520
264 MarketDepth 5

ArpervpoBaHHblIii CTakaH JOMKeH GbITb OGHOBMEH TaKk :

Bid Offer

Level Quantity | Price Quantity | Price
1 100 241100 30 2412,00
2 500 2410,50 S0 241300
3 950 2410,00 400 2413.50
4 520 2405%,00 500 2414,00
35 300 2408,50 320 2414,50

HoBblii LeHOBOIi YpOBEHb

Co3zfaeTcs HOBbI LIEHOBOI YPOBEHb B pe3ysibTaTte BbICTaB/eHUst 3asBku, oTnpasnsetcsd Market Data Entry c MDUpdateAction = New

Ana cos3gaHua 3Toro HOBOro LIEHOBOIO YPOBHA.

Hanpvmep, ABe 3a8BKM 6blV BbiCTaBMEHbI 0HOBPEMEHHO Ha MHCTPYMeHT GAZP ( ¢ ngeHTUdmkaTopom MHcTpymeHTa SecuritylD = 12345):
‘ Sell 40 by 2412.50' n * Sell 20 by 2412.50'. Co3gaeTcs HOBbI LLeHOBOW ypoBeHb Level = 2. Bce LiEeHOBbIe YPOBHU C HOMepamu 2-5
[OMKHbI ObITb HESBHO CABWMHYTbI BHWU3 Ha No3uumun 3-6. 36bITOUHBIV YpoBEHb 6 AOMKEH ObITb HEABHO OTOGPOLUEH — HE OTMpaBNseETCA

COOTBETCTBYHOLLEro COO6U.I,eHI/IF|.

Takoe Market Data Entry oTcbinaeTcs kak yacTb coobuieHns Market Data Incremental Refresh:

Tag Mone

OnucaHue

279 MDUpdateAction 0 = New
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Tag Mone OnucaHvne
48 SecuritylD 12345
22 SecuritylDSource 8
1023 MDPriceLevel 2
269 MDEntryType 1 = Offer
270 MDEntryPx 2412.50
271 MDEntrySize 60
264 MarketDepth 5

ArpernpoBaHHbIii cTakaH 5- ol r/1y6UHbI fO/MKeH 6biTb 06HOB/IEH COOTBETCTBYHOLLMM 06pa3oM :

Bid Offer
Level Quantity | Price Quantity | Price
1 100 241100 30 2412,00
2 500 2410,50 60 2412.50
3 950 2410,00 S0 241300
4 520 240%,00 400 2413.50
35 300 2408,50 500 2414,00

YpaaneHue cyLiecTBYOLLEro LIeHOBOrO YPOBHS

CyulecTBytoLlas 3asBKa 6blna CBefieHa B CAE/KY UV OTMEHEHA, COOTBETCTBYIOLLYIA LIeHOBO YPOBEHb Gbif yAAsIEH.

Hanpumep, Bce 3aBKu ObI/IM yaasieHbl Ha LleHoBOM ypoBHe “ Offer 90, 2413.00". LleHoBble ypOBHM C HOMepamu 4-5 A0/MKHbI 6bITb HESBHO
CABVHYTbI BBEPX Ha no3uuum 3-4. MNossnseTcs LeHOBON ypoBeEHb 13-3a NpeaesioB arpermpoBaHHOro ctakaHa 5-oii ry6uHsbl.

Takne Market Data Entries oTcbinatoTcst kKak YacTb coobueHusi Market Data Incremental:

Tag Mone OnucaHvne
279 MDUpdateAction 2 = Delete
48 SecuritylD 12345
22 SecuritylDSource 8
1023 MDPriceLevel 3
269 MDEntryType 1 = Offer
270 MDEntryPx 2413.00
271 MDEntrySize 0
264 MarketDepth 5
279 MDUpdateAction 0 = New
48 SecuritylD 12345
22 SecuritylDSource 8
1023 MDPriceLevel 5
269 MDEntryType 1 = Offer
270 MDEntryPx 2414.50
271 MDEntrySize 320
264 MarketDepth 5

ArpervpoBaHHbIii cTakaH 5-oii ry6uHbl fo/mkeH 6biTb 0GHOBIEH COOTBETCTBEHHO :
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Bid Offer
Level Quantity | Price Quantity | Price

1 100 241100 30 2412,00
2 500 2410,50 G0 2412,50
3 950 2410,00 99 241300
4 520 240%,00 400 2413.50
35 300 2408,50 500 2414,00

320 2414,50

4.7. NpeHTU(PUKATOPbI NUHCTPYMEHTOB

B coobuweHunsx Security Definition (d), Security Status (f), Security Definition Update Report (BP), Market Data - Snapshot / Full Refresh
(W), Market Data - Incremental Refresh (X) ngeHTndunkaropbl UHCTPYMEHTOB NepeaarTcs B MONSIX:

* SecuritylD - YH/KabHbI! YACNOBOW KO, MHCTPYMEHTA,;

+ Symbol - CUMBOSIbHbIN KO UHCTPYMEHTA.

B Ta6n|/|u,e onncaHo Kakoe nosie cnenyer ncnosib3oBartb B Ka4ecTBe VI,D,eHTVICbVIKaTOpa MHCTPYMEHTa B KaXK0M NOTOKe.

MmsA notoka NpeHTudmkaTop MHCTPYMEHTa
ORDERS-LOG SecuritylD
FUT-INFO SecuritylD
OPT-INFO Symbol
SPOT-INFO
FO-TRADES SecuritylD
FO-BOOK-1
FO-BOOK-5
FO-BOOK-20
FO-BOOK-50
SPOT-BOOK-1
SPOT-BOOK-20
SPOT-TRADES
INDEX Symbol
NEWS OrtcyTcTByeT
NEWS-SKRIN
OTC-ISSUES Symbol
OTC-TRADES Symbol

4.8. 'pynnoBble cTaTyCbl UHCTPYMEHTOB

Fast Gate pasgaet cTaTyCbl MHCTPYMEHTOB N0 rpynnam MHCTPyMeHToB (coobLieHne SecurityGroupStatus (f)). K ogHOMY MHCTpYMEHTY Mo-
XET 6bITb npnMeHeHOo HeCKO/1IbKO rpynnoBbIX CTaTycoB, COOTBETCTBEHHO OAWH MHCTPYMEHT MOXET BXOAUTb B HECKOJIbKO rpynn. Pa3,qaqa
cTaTyca VHCTpyMeHTa no rpynnam (MHCTPYMEHTOB MHOTO, rpynn Masio) NO3BOMSIET 3KOHOMUTb Tpadhuk, Tak Kak He Hafo nosnyyarb 06HO-
B/IEHNA NO BCEM NHCTPYMEHTaM, a TakxXe NoBbILaeT CKOPOCTb pacyeTa caMoro ctaryca UHCTPYMEHTOB.

4.8.1. ANropuTM BbIYMCNIEHUS TOPIFOBOIO CcTaTyca MHCTPYMEHTa U3 cTaTycoB rpynn

VIHCTpYMEHT BXOguUT B OAHy unm 6onee rpynn. Kaxgas rpynna MMeeT TOProBblii ctatyc B none SecurityTradingStatus coobuieHuns
SecurityGroupStatus (f). ITOrosbIin cTatyc MHCTPYMEHTA - 3TO XyALUWIA (Camblidi CTPOruiA) N3 CTaTyCcOB rpynn, B KOTOPbIE BXOAUT UHCTPYMEHT.

ToproBble cTaTycbl rpynnbl UHCTPYMEHTOB:

e '18' - 3anpeLleHo Bce.

e '2'- 3anpeLeHo BCe KPOME CHATUA 3aABKU.
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e '123' - 3anpeLeHo ysennyeHne nosuumm.

» '119' - C60p 3a51BOK B ayKLMOH OTKPbITUS.

e '17' - Pa3speLleHo Bce.

Crarycbl nepeyncnieHsl B nopsake y6bIBaHMﬂ npuoputeTa (CTpOFOCTI/I orpaHquva).

KnveHT MoxeT no coobuieHnam Security Definition (d) n SecurityGroupStatus (f) camocTosTenlbHO paccunTaTb TOProBbliA CTATYC MHCTPY-
MEHTa Mo c/ieaytoLLemMy asiropuTmy:

1. KnneHT nognucbiBaeTcs Ha TOMMKM noToka Instrument Incremental n coxpaHsieT nosyyYeHHble coobLieHns SecurityGroupStatus (f).

2. KnneHT nonyvaet cHanwoT MHCTpyMeHToB (cooblieHve Security Definition (d) ogHO Ha KaXAblli MHCTPYMEHT) M3 TOMWKOB MOTO-
Ka Instrument Replay. B coobueHun npussaska Kk ®BK, cekumsM, pexumMy TOpros W rpynne WHCTPYMEHTOB Nepegaetcs B NONSX:
BaseContractID, SectionID, TradeModelD, GroupMask. ®ukcupyeT CnMcoK MHCTPYMEHTOB ¥ UX NPUBA30K, B TEYEHVE TOProB 3TOT CMMCOK
He MeHsleTcs.

3. KveHT nonydaeTt cHanwoT rpynmnoBbIX CTATYCOB MHCTPYMEHTOB (coobLleHns SecurityGroupStatus (f)) n3 TonnkoB notoka Instrument
Replay.

4. CTpoWT KOHTEHEP MHCTPYMEHTOB instrument_state no 3anucam 13 cHanwoTa coobLeHnii Security Definition (d) u 13 cHanwoTa coo6-
weHuii SecurityGroupStatus (f). SnemeHTbl KOHTelHepa:

Security|D — YHUKasibHbI NAEHTUMKATOP MHCTPYMEHTA.

TradeModeMask - Pexx1m TOpros, B KOTOpbIi BXOAWUT UHCTPYMEHT. 3HayeHne u3 nons TradeModelD npeobpa3syeT B Macky ¢ OAHUM
BK/IIOYEHHbIM 6UTOM (chnarom).

GroupMask — Macka, B KOTOPOI1 BK/OYeHbl 6UThl (dhnarv) ¢ HoMepamu rpynn, B KOTOpble BXOAUT AaHHbIVi UHCTPYMEHT.
SectionID - NaeHTudukarop cekumu.
BaseContractID - NgeHTudukatop ®EK (hblouepcHoro 6a3oBoro KOHTpakTa).

KoHTeliHep map<SecurityGrouplD, SecurityTradingStatus> security_groups_map. map — 3T0 OTCOPTMPOBaHHbI acCoLMaTUBHbIN
KOHTelHep, cogepxalyuii napbl KY-3HaYEHNE C YHUKaUTbHBIMUN K/l04aMU.

5. O6paboTka cooblyeHuns SecurityGroupStatus (f) BbINo/HAETCS creayowym 06pasom.

[ins Kaxxgoro nosyyeHHoro coobiueHuns no nonto HaltType onpegensiet Tun rpynnoBoro cratyca v BbINOJIHAET COOTBETCTBYIOLLYH 06pa-
6OTKYy:

a.

'0' - EmptyHalts.

KnneHT AonxeH BO BCeX NHCTPYMEHTaxX B KOHTeVIHepe instrument_state OYUCTUTbL KOHTeVIHep security_groups_map.

. '1' - Ha Toprosyto ceccuto.

KnueHT gomkeH BO BCeX MHCTPYMeHTax B KOHTeliHepe instrument_state B KOHTeliHep security_groups_map [06aBuTb 3/1EMEHT C
nonsmu: SecurityGrouplD, SecurityTradingStatus. Ecnv Takoli 3NeMeHT yXe eCTb B KOHTeilHepe, TO K/IMEHT A0/KeH 06HOBUTH B
anemeHTe 3HauyeHue nons Security TradingStatus Ha 3HaueHwe nons SecurityTradingStatus, B3siToe U3 06pabarbiBaemMoro coobLeHns
SecurityGroupStatus (f).

. '2' - CeKuus.

KNueHT [O/MKeH HaiiTu B KOHTeliHepe instrument_state Bce WMHCTPYMEHTbI, Y KOTOpbIX 3HaueHue nons SectionlD coenagaeTt co
3HaueHneMm nons SectionlD 13 obpabaTbiBaemoro coobueHus SecurityGroupStatus (f). B HallieHHbIX MHCTPYMEHTaxX B KOHTelHep
security_groups_map fo6asuTb anemMeHT ¢ nonsmu: SecurityGrouplD, SecurityTradingStatus. Ecriv Takoii 3/1eMeHT yXe ecTb B KOH-
TeliHepe, TO KNIMEHT A0/KeH 06HOBUTL B afieMeHTe 3HadeHve nons SecurityTradingStatus Ha 3HaveHue nons SecurityTradingStatus,
B35TOe 13 06pabaTbiBaeMoro coobuieHns SecurityGroupStatus (f).

. '3' - CeKuusa + Pexum Topros.

KNueHT [O/MKeH HaiiTh B KOHTeliHepe instrument_state Bce WMHCTPYMEHTbI, Y KOTOpbIX 3HaueHue nons SectionlD coBnagaer co
3HaueHneMm nonsa SectionlD 13 obpabaTbiBaemoro coobueHus SecurityGroupStatus (f), n 3HaueHne nons TradeModeMask cosna-
naet co 3HaveHueM nons TradeModeMask 13 obpabatbiBaemoro coobueHus SecurityGroupStatus (f). B HalifeHHbIX MHCTPYMEeH-
Tax B KOHTelHep security_groups_map gobaBuTb anemMeHT ¢ nonsmu: SecurityGrouplD, SecurityTradingStatus. Ecnu Takoit ane-
MEHT yXe eCTb B KOHTeliHepe, TO K/IMEHT JO/KEH 06HOBUTL B 3fleMeHTe 3HaveHve nons SecurityTradingStatus Ha 3HaveHne nons
SecurityTradingStatus, B3aToe 13 obpabartbiBaemoro coobiyeHns SecurityGroupStatus (f).

. '4' - ®BK.

KnueHT fomkeH HaliTu B KOHTelHepe instrument_state Bce MHCTPYMEHTbI, Y KOTOPbIX 3HaveHve nons BaseContractlD cosnaga-
€T co 3HayeHunem nons BaseContractlD n3 o6pabartbiBaemoro coobueHus SecurityGroupStatus (f). B HaliieHHbIX UHCTPYMEHTax
B KOHTeliHep security_groups_map [06aBuTb anemMeHT ¢ nonsamu: SecurityGrouplD, SecurityTradingStatus. Ecnu Takoii anemeHT
yXe ecTb B KOHTeliHepe, TO K/MEHT AO/keH OOHOBUTL B 3MIeMeHTe 3HadeHue nons SecurityTradingStatus Ha 3HaueHue nons
SecurityTradingStatus, B3aToe 13 obpabartbiBaemoro coobiyeHns SecurityGroupStatus (f).
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f. '5'- IHCTpyMEHTbI U3 pexunma TOpros.

KNneHT pomkeH HaliTh B KOHTelHepe instrument_state BCe MHCTPYMEHTHI, Y KOTOpPbIX 3HaveHne nons TradeModeMask coBnaga-
eT co 3HayeHuem nons TradeModeMask n3 obpabatbiBaeMoro coobuieHus SecurityGroupStatus (f). B HalgeHHbIX WHCTPYMEH-
Tax B KOHTeWHep security_groups_map gobasuTb anemMeHT ¢ nonamu: SecurityGrouplD, SecurityTradingStatus. Ecnn Takon ane-
MEHT yXXe eCTb B KOHTEeWHepe, TO K/IMEHT AO/HKEH OOHOBUTL B 3/1IEMEHTE 3HauyeHue nossa SecurityTradingStatus Ha 3HaveHve nons
SecurityTradingStatus, B3siToe 13 obpabdarbiBaeMoro coobueHus SecurityGroupStatus (f).

g. '6' - VIHCTpyMeHTbI U3 pexvmMa Topros + ®BK.

KnueHT fo/mkeH HaiiTh B KOHTeliHepe instrument_state Bce MHCTPYMEHTbI, Y KOTOPbIX 3HaveHve nons TradeModeMask coBnapaet
co 3Ha4yeHnem nons TradeModeMask 13 o6pabartbiBaeMoro coobleHnsa SecurityGroupStatus (f), n 3HaveHne nonsa BaseContractID
coBnajaet co 3HadyeHnem nonsi BaseContractlD 13 obpabatsiBaeMoro coobuiermnst SecurityGroupStatus (f). B HallieHHbIX UHCTpPY-
MEHTax B KOHTEiHep security _groups_map A06aBuUTb 3/1eMeHT ¢ nonamu: SecurityGrouplD, SecurityTradingStatus. Ecnu Takoit ane-
MEHT Y€ eCTb B KOHTEeliHepe, TO KMEHT A0/MKeH O6HOBUTL B 3/1IeMeHTe 3HadeHne nona SecurityTradingStatus Ha 3HauyeHue nons
SecurityTradingStatus, B3sToe 13 obpabartbiBaeMoro coobueHus SecurityGroupStatus (f).

h. '7' - Fpynna MHCTPyMEHTOB.

KnueHT pomkeH HaliT B KOHTelHepe instrument_state BCe WHCTPYMEHTbI, Yy KOTOPbIX B none GroupMask BkoueH 6uT
n3 nons GroupMask (instrument_state.GroupMask & SecurityGroupStatus.GroupMask != 0) u3 o6pabaTbiBaeMoro coob6lie-
Hua SecurityGroupStatus (f). B HalifieHHbIX MHCTPYMeHTax B KOHTEWHep security_groups_map [06aBuTb 3/M1EMEHT C MOASAMU:
SecurityGrouplD, SecurityTradingStatus. Ec/in Takoii 3nemeHT yXe ecTb B KOHTeliHepe, TO K/MeHT A0/MKEH OOHOBUTL B 3/1EMEH-
Te 3HadyeHve nons SecurityTradingStatus Ha 3HauyeHne nons SecurityTradingStatus, B3sAToe M3 06pabaTbiBaeMOro COOOLLEHMS
SecurityGroupStatus (f).

i. '8 - 'pynna nHcTpymeHToB + PBK.

KNneHT [o/mkeH HaiTu B KOHTelHepe instrument_state BCe WHCTPYMEHTbI, y KOTOpbIX B none GroupMask BkawueH 6uT 13
nona GroupMask (instrument_state.GroupMask & SecurityGroupStatus.GroupMask != 0) u3 o6pabaTbiBaeMOro Coo6LEeHNs
SecurityGroupStatus (f), n 3HaueHne nons BaseContractlD coBnagaet co 3HayeHmem nons BaseContractlD u3 obpabarbiBaeMoro
coobLeHns SecurityGroupStatus (f). B HaliieHHbIX MHCTPYMEHTaxX B KOHTEMHeEpP security_groups_map A06aBuTb 3/1EMEHT C Mons-
mu: SecurityGrouplD, SecurityTradingStatus. Ecnv Takoil anemeHT yxe eCTb B KOHTelHepe, TO K/IMEHT JO/MKeH OOHOBWUTL B arie-
MeHTe 3HauyeHue nons SecurityTradingStatus Ha 3HaueHne nons SecurityTradingStatus, B3sTOe 13 06pabaTbiBAEMOro CO0OLLEHNS
SecurityGroupStatus (f).

6. Bo3amMOXeH BapuaHT, Korga coobuieHns SecurityGroupStatus (f) knMeHT nosyunn Bo Bpemsi YTEHUS CHaMLWOTa, B 3TOM C/lyyae K/NeHT
[OMKEH COXpaHeHHble B NMyHKTe 1 coobLyeHna 06paboTaTth No asiropuTMy, ONMCaHHOMY B NyHKTe 5.

7. KnveHT nepeksoyaeTcsa Ha ToNvku notoka Instrument Incremental. MonyyaeT u o6pabatbiBaeT cooblyeHuns SecurityGroupStatus (f) no
anropmMTMy, ONMCaHHOMY B NyHKTe 5.

8. OnpefeneHve TEKYLLEro cTaTyca MHCTPYMEHTA BbIMNOJHAETCS CIefyoLMM 06pa3oM.

B anemeHTe KoHTeliHepa instrument_state KIMEHT MPOX0AMT MO 35IeMeHTaM KoHTeliHepa map<SecurityGrouplD, SecurityTradingStatus>
security_groups_map 1 onpegensieT TeKyLLUWiA cTaTyC MHCTPYMEeHTa Kak HauxyALwmnii B nopsigke yobiBaHWs npuopuTeTta (CTporocTy orpa-
HUYeHWs) No 3HavYeHuaM nons SecurityTradingStatus.

4.8.2. 'ameHeHus1 CTaTyCOB MHCTPYMEHTOB B Hayasie AyKuMoHa OTKpbITUSA

B Hauane AykumoHa OTKpbITUSI OTnpaBnsieTcs cooblleHve SecurityGroupStatus ans ceccum co ctatycoMm SecurityTradingStatus=17
(ReadyToTrade), paspeLuatoLym TOPros/ito No BCem UHCTpyMeHTaMm. Kpome Toro, nepegatotcs coobLieHuns SecurityGroupStatus ans rpynn
MHCTPYMEHTOB (C YKka3aHneM KOHKpeTHbIX GroupMask n BaseContractID):

» co ctatycom SecurityTradingStatus=2 (TradingHalt) (Toprosns npuocTaHoB/IEHa, Pa3peLleHO TObKO CHATUE 3asiBOK);
 co crarycom SecurityTradingStatus=119 (Opening Auction) (Ha4ano ayKuyoHa OTKpbITUSA € 3Tanom cbopa 3asBok).

[aHHoe nosegeHne SBNSETCS CNIEACTBUEM ONTUMU3ALUUIA, BHEPEHHbIX [/151 YCKOPEeHUsi npoLiecca nepefayn rpynnoBbIX CTaTyCOB UHCTPY-
MEHTOB. B HACTOALLMIA MOMEHT CyLLECTBYeT TeXHUYeckasi OCOGEHHOCTb HA CTOPOHe GUPXKM, NPUBOASLLAS K NPOMEXYTOUHbIM KpaTKoBpe-
MeHHbIM cTatycam ReadyToTrade, KOTOpYHO NAaHUPYeTCs YCTPaHUTL B GyayLLEM.

[ina obecneyeHns KOPPEKTHOrO MOJIyYEeHWs akTyaslbHbIX CTaTyCOB MO BCEM rpynnam UHCTPYMEHTOB PeKOMeHAyeTCs BblAepxuBatb 1—
2 cekyHApl mocne Hayana ceccun. Kpome TOro, MOXHO WMCNOMb30BaTb [faHHble W3 pacnucaHus TOProBol ceccun (M3 CoobLieHui
TradingSessionStatus) n pacnucaHus aykumoHa oTKpbITUst (M3 coobLeHwnii DiscreteAuction). CUHXPOHM3MPYS CBOM Yackl No npoTokony PTP
(https://www.moex.com/s2116), KTMEHT MOXET ONpeaennTb HacTynaeHne Hadana AykumoHa OTKPbITUS C TOYHOCTBIO A0 1 MUKPOCEKYHAbI.
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5. MOTOK aHOHMMHbIX 3aABOK U CAEJI0K

CepBuC peluaeT crefytoLime 3agaqu:

* pasgava MoJsIHOrO XypHasia 3asBokK No npotokosry UDP Multicast;

* pasfava cHanLloTa akTUBHbIX 3a8BOK No npotokosy UDP Multicast;
* npegocTaeneHune cepsuca TCP Recovery.

CepBuc pa3gaeT coobuieHns no npotokony FAST (cMm. pasgen 5.2), 3akogmpoBaHHble no wabnoHam coobuieHuii OrdersLogMessage,
BookMessage (cm. pasgen 5.3).

5.1. ApxuteKktypa npunoxeHus
5.1.1. NMoToku

CepBuC pasfaeT AaHHble Tak:

* B OCHOBHbIX NoTokax (Incremental) pasgatoTca 06HOBMEHMSA NOMHOMO XypHana 3asBoK B Buae coobueHuii Market Data - Incremental
Refresh (X);

* B MOTOKax 4719 BOCCTaHOBMeHMs (Snapshot) pasgaroTcsa TekyLye CHanLWOoTbl aKTUBHbBIX 3asBOK MO MHCTPYMEHTaM B BUAE COO6LLEeHN
Market Data - Snapshot / Full Refresh (W);

* B CECCUSIX AJ15 3anpoca nponyLeHHbIX coobLeHunii TCP Recovery (Historical Replay) goctynHa uctopusi 06HOBMEHUIA NOMTHOTO XypHana
3as1BOK 3a TeKyLLY TOProByH CECCUIO.

MoanepxuBatotcs crnegytowme FIX coobLueHms:
» Market Data Request - 3anpoc nponyLeHHbIX AaHHbIX;
» Market Data - Snapshot/ Full Refresh — cHanLOT aKTUBHbIX 3a5BOK;

» Market Data - Incremental Refresh — 06HOBneHve NonHOro XypHana 3asiBok.

5.1.2. ®dparmMeHTUpPOBaHUE COOGLLEHNN
®dparMeHTHpoBaHWe BbINOMHAETCA NPY OTNPaBKe JAHHbIX B!
* OCHOBHbIX noTokax (Incremental);
* MOTOKax A/1a BoccTaHoBneHust (Snapshot).

®dparmeHTUpoBaHMe coobLLEeHMI onucaHo Bbilwe - cM. pasgen 3.2.6. Kpome Toro, nepsoe COO6LLEHNE CHIMNLWOTa aKTUBHbIX 3asBOK MO
VNHCTPYMEHTY COAEPXUT Tar 7944-RouteFirst, 3anonHeHHbIN 3HaueHnem '1'.

5.1.3. NaeHTUMKaTOpPbl UHCTPYMEHTOB

B coobueHunsx Market Data - Incremental Refresh n Market Data - Snapshot/ Full Refresh B none SecuritylD nepegaetcs opurnHasib-
HbI MAEHTMMKATOP MHCTPYMEHTa U3 Toproeoit cuctembl SPECTRA.

5.2. lLLUa6noHbl coooLWweHui

Mog, pasgady NOMHOTO XypHana 3asBOK NCNO/b3YOTCSA ABa cneuyasbHbIX WabnoHa Coo6LLEHNIA:
» OrdersLogMessage - cM. pasgen 5.2.1

» BookMessage - cm. pasgen 5.2.2

5.2.1. OrdersLogMessage

[aHHblIli WwabnoH coobLueHnit ncnonb3yeTcs Npu pasgade o6HoBneHnli 1 B ceperce TCP Recovery.

<template name="OrdersLogMessage" id="29">

<string name="ApplVerID" id="1128">
<constant value="9"/>

</string>

<string name="MessageType" id="35">
<constant value="X"/>

</string>

<string name="SenderCompID" id="49">
<constant value="MOEX"/>
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</string>

<uInt32 name="MsgSegNum" id="34"/>

<uInt64 name="SendingTime" id="52"/>

<uInt32 name="LastFragment" id="893"/>

<sequence name="MDEntries'">
<length name="NoMDEntries" id="268"/>
<uInt32 name="MDUpdateAction" id="279"/>
<string name="MDEntryType" id="269"/>
<int64 name="MDEntryID" id="278" presence="optional'/>
<uInt64 name="SecurityID" id="48" presence="optional'"/>
<uInt32 name="SecurityIDSource" id="22">

<constant value="8"/>

</uInt32>
<uInt32 name="RptSeq" id="83" presence="optional'"/>
<uInt32 name="MDEntryDate" id="272" presence="optional'"/>
<uInt64 name="MDEntryTime" id="273"/>
<decimal name="MDEntryPx" id="270" presence="optional'"/>
<int64 name="MDEntrySize" id="271" presence="optional'"/>
<decimal name="LastPx" id="31" presence="optional'"/>
<int64 name="LastQty" id="32" presence="optional'"/>
<int64 name="TradeID" id="1003" presence="optional'"/>
<uInt32 name="ExchangeTradingSessionID" id="5842" presence="optional'"/>
<int64 name="MDFlags" id="20017" presence="optional'"/>
<int64 name="MDFlags2" id="20050" presence="optional'"/>
<uInt64 name="Revision" id="20018" presence="optional'"/>

</sequence>

</template>

5.2.2. BookMessage

[aHHbIli WabnoH coobLeHnin NCcnonb3yeTcs Npu pasgade cHanwoTa.

<template name="BookMessage" id="30">

<string name="ApplvVerID" id="1128">
<constant value="9"/>

</string>

<string name="MessageType" id="35">
<constant value="W"/>

</string>

<string name="SenderCompID" id="49">
<constant value="MOEX"/>

</string>

<uInt32 name="MsgSegNum" id="34"/>

<uInt64 name="SendingTime" id="52"/>

<uInt32 name="LastMsgSegNumProcessed" id="369"/>

<uInt32 name="RptSeq" id="83" presence="optional"/>

<uInt32 name="LastFragment" id="893"/>

<uInt32 name="RouteFirst" id="7944"/>

<uInt32 name="ExchangeTradingSessionID" id="5842"/>

<uInt64 name="SecurityID" id="48" presence="optional"/>

<uInt32 name="SecurityIDSource" id="22">
<constant value="8"/>

</ulnt32>

<sequence name="MDEntries">
<length name="NoMDEntries" id="268"/>
<string name="MDEntryType" id="269"/>
<int64 name="MDEntryID" id="278" presence="optional"/>
<uInt32 name="MDEntryDate" id="272" presence="optional"/>
<uInt64 name="MDEntryTime" id="273"/>
<decimal name="MDEntryPx" id="270" presence="optional"/>
<int64 name="MDEntrySize" id="271" presence="optional"/>
<int64 name="TradeID" id="1003" presence="optional"/>
<int64 name="MDFlags" id="20017" presence="optional"/>
<int64 name="MDFlags2" id="20050" presence="optional"/>

</sequence>

</template>

5.3. Coob6ueHusn Market Data - Incremental Refresh (X)

5.3.1. lo6aBneHne 3asABKU

[06aBnsieT 3asBKy B KOHTeliHEp aKTUBHbIX 3as1BOK.
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Tag Mone Hanu- OnucaHvne
une
279 MDUpdateAction Y TUN HKPEMEHTa/TLHOrO O6HOBEHNS.
B cnyyae gob6asneHus HoBol 3asBku nepegaetcs "0" (New).
269 MDEntryType Y Tvn 3anucu:
* 0-Bid;
e 1-Ask.
278 MDEntryID Y YHUKanbHbIli nAeHTUGMKaTOp 3asBKN
48 SecuritylD Y NaeHTudmkaTop MHCTpyMeHTa
83 RptSeq Y MopsaKoBbIi HOMeP 0GHOBEHUS, YHMKaSIbHbIN 415 3aJaHHOMO UHCTPYMEHTa
272 MDEntryDate N [arta nocnefHero nsMeHeHns 3HauyeHusa 3anucu.
3HauveHre NULL B none MDEntryDate o3HavaeT TekyLyto aary.
273 MDEntryTime Y Bpewms nocnegHero nusmeHeHust 3HadeHuns 3anncu B oopmate HHMMSSsssssssss.
270 MDEntryPx Y LieHa 3as8BKn
271 MDEntrySize Y O6beM, KO/IMYECTBO.
31 LastPx N OrtcyTtcTByEeT
32 LastQty N OrtcyTtcTByeT
1003 TradelD N OTcyTcTByeT
5842 ExchangeTradingSessionID Y M paeHTrudmkaTop TOproBoii ceccum
20017 |MDFlags Y Mone npeacTtasnsieT cO60M GUTOBYH MaCKY:
¢ 0x01 - KoTupoBoyHas 3asBka
¢ 0x02 - BcTpeyHasd 3aaBKa
* 0x04 - BHecucTemMHas 3asiBka
« 0x1000 - 3anuchk SBASETCA Noc/efHel B TpaH3akumm
« 0x80000 - 3asska Fill-or-kill
* 0x100000 - 3anucb ABMAETCA Pe3yNsLTaToM onepauuy nepemMeLleHns 3asBku
« 0x4000000 - MNpr3Hak agpecHoli 3asBKM
* 0x8000000 - NMpu3Hak 3asBkM NO CBA3KE
* 0x80000000 - Mpu3Hak agpecHo 3as8BKV C MITYNHIOM MO YHUKa/IbHOMY KOAy
* 0x200000000000 - CuHTeTMUYECKas 3asBKa
* 0x400000000000 - 3asBKa 13 cuctembl RFS
« 0x200000000000000 - Mpur3HaK NacCUBHO CUHTETMYECKON 3asBKN
« 0x1000000000000000 - 3asBka Book-or-cancel (Passive only)
« 0x4000000000000000 - Mpu3Hak 3asBku/caenkM BO BpeMS LUCKPETHOIO ayKunoHa
20018 |Revision Y Cnyxe6Hoe nosne nNogcMcTeMbl penvkawumm
20050 |MDFlags2 Y PaclwmpeHne 6uToBOI Macku (B gonosHexne k nonto MDFlags)

5.3.2. YaaneHue 3aaBKU

YnansieT 3a8BKy U3 KOHTEHEpa aKTUBHbIX 3as1BOK MO ee NAeHTUdMKaTopy.

Tag Mone Hanu- OnucaHvne
yme
279 MDUpdateAction Y Tun MHKPEMEHTa/TbHOrO O6HOBNEHNS.
B cnyyae ynaneHus 3asaBku nepefaetca "2" (Delete).
269 MDEntryType Y Tun 3anuvcu:
« 0 - Bid;
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Tag

Mone

Hanu-
une

OnucaHune

e 1-Ask.

278

MDEntryID

YHUKanbHbIi naeHTUdIMKaTop 3asBKN

48

SecuritylD

NaeHTudmkaTop MHCTpyMeHTa

83

RptSeq

MopsAKOBbIA HOMep 0GHOBNEHUs, YHUKaTbHbI A1 3ajaHHOT0 MHCTPYMeHTa

272

MDEntryDate

z|<|<]|=<

[Jarta nocnegHero n3ameHeHusa 3HadeHua 3anucu. 3HadeHne NULL B none MDEnNtryDate
O3HavaeT TekylLlyto Aarty.

273

MDEntryTime

Bpems nocnepgHero n3meHeHns 3HaveHus 3anvcu B oopmate HHMMSSsssssssss.

270

MDEntryPx

LieHa 3asBKn

271

MDEntrySize

O6beM, KONMYECTBO B onepauuy yaanieHus 3asBku

31

LastPx

OrtcyTtcTByeT

32

LastQty

OTtcyTcTBYyeT

1003

TradelD

OrtcyTtcTByeT

5842

ExchangeTradingSession|D

MaeHTdmKaTop TOproBoii ceccum

20017

MDFlags

<|<|Z|Z2|Z2|<|X|<

Mone npeacTaBnseT co6oil GUTOBYIO MacKy:

¢ 0x01 - KoTupoBoyHas 3asiBka

¢ 0x02 - BcTpeyHas 3asBKa

* 0x04 - BHecucTeMHas 3asiBKa

* 0x1000 - 3an1ck ABNAETCA NocnefHen B TpaH3akLum

* 0x2000 - MpusHak CHATUSA NacCHBHOW KPOCC-3as1BKN

« 0x80000 - 3asska Fill-or-kill

* 0x100000 - 3anucb ABAETCA pe3ynNsLTatom onepauny nepemMeLleHns 3asBku
* 0x200000 - 3anucb ABMAETCA pe3ynsTatom onepauun yaaneHus 3asBku

* 0x400000 - 3anvch ABAAETCA pe3y/LTatoM rpynnoBoro yaaneHus

* 0x4000000 - MNpu3HaK agpecHoli 3as1BKM

* 0x8000000 - Mpu3Hak 3asaBKu1 NO CBA3KE

« 0x80000000 - Mpu3HakK agpecHoi 3asBKN C M3TYMHIOM MO YHUKa/IbHOMY Koy
* 0x20000000 - MNpu3Hak yaaneHusa octarka 3asiBKu1 Mo npuynmHe Kpocc-cAenku

* 0x100000000 - 3anucb ABMAETCA Pe3yNbTaToM onepauny yaaseHns 3asaBku cepsu-
com Cancel On Disconnect

* 0x400000000000 - 3asBka 13 cuctemol RFS
+ 0x1000000000000000 - 3assKka Book-or-cancel (Passive only)

« 0x4000000000000000 - Mpu3Hak 3asBku/cAeNku BO BPEMS AMCKPETHOO ayKLyoHa

20018

Revision

Y

Cnyxe6Hoe none NofACUCTEMbI penvkaLmm

20050

MDFlags2

Y

PaclunpeHue 61ToBOI Macku (B gonosiHeHue k nonto MDFlags)

5.3.3. HacTuuHOe cBegeHue 3asiBKN B CAENKy

MpW YaCTUYHOM CBELEHWM 3aABKU B CAEMKY NPOUCXOANT U3MEHEHMWE 3TO 3asiBKN B KOHTEHEPE aKTUBHbIX 3as1BOK.

Tag Mone Hanu- OnucaHve
une
279 MDUpdateAction Y Tvn HKpeMeHTasIbHOro 06HOBeHMs: "1" (Change).
269 MDEntryType Y Tvn 3anucu:
« 0-Bid
e 1-Ask
278 MDEntryID Y YHUKanbHbIli nAeHTUdMKATOpP 3asBKN
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Tag Mone Hanu- OnucaHvne
une
48 SecuritylD Y MpaeHTudmkaTop MHCTpPyMeHTa
83 RptSeq Y MopsaKOBLIA HOMeP 06HOBNEHWS, YHUKa/IbHBIN 415 3aJaHHOTO UHCTPYMEHTa
272 MDEntryDate N [aranocnefHero usamMeHeHus 3HadeHus 3anucu. 3HadyeHve NULL B none MDEntryDate
O3Ha4aeT TeKyLlyto aarty.
273 MDEntryTime Y Bpems nocnegHero usmeHeHust 3HaueHns 3anuncu B oopmate HHMMSSsssssssss.
270 MDEntryPx Y LleHa 3asBkun
271 MDEntrySize Y OcrTaBLUeecs KO/IMYeCTBO NHCTPYMEHTA B 3asBKe.
31 LastPx Y LleHa 3ak/104eHHO caenkm
32 LastQty Y O6beMm, KONMYECTBO B cAeNke
1003 TradelD Y WpeHTndomkaTop caenku
5842 ExchangeTradingSessionID Y M aeHTrudmkaTop TOproeoii ceccum
20017 |MDFlags Y Mone npepncraBnsieT coboii GUTOBYH Macky:
¢ 0x1 - Caenka no KOTUPOBOYHOI 3asiBKe
* 0x2 - Cgenka no BctpeyHoit (I0C) 3asBke
* 0x4 — BHecucTeMHas cAeska, BKoYas KITMPUHIOBble, afpecHble, CAESKN Mo Horam,
coenkn RFS
* 0x1000 - 3anuchk SIBNSIETCA Noc/eHel B TpaH3akLmm
« 0x80000 - Cagenka no 3asske Fill-or-kill
« 0x4000000 - MNMpr3HaK agpecHoi CAeNKM
« 0x8000000 - Mpwu3Hak caenku no cesiske. CTaBuTCs y onepayuii No Horam CBSI3KK
« 0x80000000 - MNpr3HaK afpeCHON CAeMKN C MITUMHIOM MO YHUKaIbHOMY Koy
* 0x20000000000 — AKTVBHas CTOpoHa B chernke. 3asBka, NpusejLas K Caesnke npu
fobaeneHnn B cTakaH
* 0x40000000000 — lNaccuBHaa CTopoHa B cAesike. 3asBKa U3 cTakaHa, yyacTsyroLLas
B CAenke
* 0x400000000000 - Cgernka n3 cucrembl RFS
« 0x1000000000000000 - Cgenka no 3asske Book-or-cancel (Passive only)
« 0x4000000000000000 - Mpu3Hak 3asBku/caenkM BO BpEMS AUCKPETHOIO ayKunoHa
20018 |Revision Y Cnyxe6Hoe nosne NoAcucTeMbl pennkawmm
20050 |MDFlags2 Y PacwwmpeHve 6uToBoi mackm (B gonosHeHve k nonto MDFlags)

5.3.4. NMonHoe cBeaeHne 3aABKU B CAENKY

Mpu nonHOM cBefeHUU 3asBKN B CAENKY 3Ta 3adBKa yaanifaeTca us KOHTeVIHepa AKTUBHbIX 3asBOK.

Tag Mone Hanu- OnucaHue
yne
279 MDUpdateAction Y Tun MHKPEMEHTa/TbHOrO 06HOBNEHNS.
B cnyuyae ynaneHus 3asaBku nepefaetca "2" (Delete).
269 MDEntryType Y Tun 3anucu:
« 0-Bid
¢ 1-Ask
278 MDEntryID Y YHVKaNbHbIA naeHTUuKaTop 3asBku
48 SecuritylD Y M aeHTudumkKaTop MHCTpyMeHTa
83 RptSeq Y MopsaKoBbIi HOMeP 06HOBEHUS, YHVKaSIbHBIA 415 3aaHHOMO UHCTPYMEHTa
272 MDEntryDate N [ara nocnefHero usmMeHeHus 3HayeHus sanucu. 3HaveHve NULL B none MDEntryDate
O3Ha4aeT TeKyLlyto Aarty.
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Tag Mone Hanu- OnucaHvne
yune

273 MDEntryTime
270 MDEntryPx
271 MDEntrySize
31 LastPx

32 LastQty

1003 TradelD

Bpems nocnepgHero nameHeHus 3Havenms 3anvcu B oopmate HHMMSSsssssssss.

LieHa 3as8BKn

OTtcyTcTBYET

LleHa 3ak/14eHHON caenkm

O6beM, KONIMYECTBO B CAESKE

MpeHTUdmKaTop caenku

5842 ExchangeTradingSessionID
20017 |MDFlags

M aeHTdmKaTop ToproBoii ceccum

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

[Mone npeacTaBnsieT cO60M GUTOBYHO MaCKY:
¢ 0x1 - Caenka no KOTVPOBOYHOM 3asBKe
* 0x2 - Caenka no BctpeyHoii (I0C) 3asBke

¢ 0x4 — BHecuctemHas cAesnka, Bk/odas KIMPUHIoBble, agpecHsble, CAEeKN Mo Horam,
caenkn RFS

« 0x1000 - 3anuchk SBAsSeTCA Noc/efHel B TpaH3akumm

« 0x80000 - Cagenka no 3asske Fill-or-kill

« 0x4000000 - Npu3HaK agpecHol CAeKn

« 0x8000000 - Mpwu3Hak caenkm no cesske. CTaBuTCs y onepauuii No Horam CBSI3KU
* 0x80000000 - Mpu3Hak aapecHoli CAeNKn C M3TYMHIOM MO YHVKaNbHOMY Koay

« 0x20000000000 — AKTMBHas CTOpoHa B caesike. 3asBka, npueeLas K caenke npu
nob6aBneHun B CTakaH

« 0x40000000000 — NaccrBHasn cCTOpoHa B caerke. 3asiBka U3 ctakaHa, yyacTsyloLias
B cAernke

* 0x200000000000 - CuHTeTMYeCKas 3asiBKa
* 0x400000000000 - Cgernka n3 cuctembl RFS
« 0x1000000000000000 - Cgenka no 3asske Book-or-cancel (Passive only)

* 0x4000000000000000 - Mpu3Hak 3asBku/cAeNkn BO BpEMS [UCKPETHOIO ayKLMoHa

20018 |Revision Y Cnyxe6Hoe nosne NofAcMCTEMbI pennkaumm

20050 |MDFlags2 Y PaclwmpeHve 6uToBOI Macku (B gonosHeHve k nonto MDFlags)

5.3.5. TexHnueckue caenku

Moapo6bHas uHdopmaumsa nNo TMnam caenok npuesegeHa B AokymeHTe LUno3 SPECTRA Plaza-2 B pa3gene 2.4.3. Tunbl caenok, dop-
Mupyemble NpyU UCMONTHEHUN U UCTevyeHUU chbrouepcoB 1 onNUUOHOB - http://ftp.moex.com/pub/ClientsAPI/Spectra/CGate/prod/docs/
p2gate_ru.pdf.

Tag Mone Hanu- OnucaHune
une
279 MDUpdateAction Y Tun MHKpEMeHTasIbHoro o6HoBNeHus: "0" (New).
269 MDEntryType Y Twn 3anucu:
« 0-Bid
¢ 1-Ask
278 MDEntryID Y YHUKasbHbI nAeHTUGUKATOP 3as1BKU
48 SecuritylD Y MaeHTudumkaTtop MHCTpyMeHTa
83 RptSeq Y MopsAKoBbIi HOMepP 06HOBEHUS, YHMKaSIbHBIA 415 38jaHHOMO HCTPYMEHTa
272 MDEntryDate N [ara nocnefHero usmMeHeHus 3Ha4eHuns sanmcu. 3HaveHve NULL B none MDEntryDate
0O3Ha4aeT TekyLlyto aarty.
273 MDEntryTime Y Bpewms nocnenHero nusmeHeHust 3HadeHuns 3anucu B oopmate HHMMSSsssssssss.
270 MDEntryPx N OrtcyTtcTByeT
271 MDEntrySize N OTtcyTcTBYyeT
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Tag

Mone

Hanu-
une

OnucaHune

31

LastPx

LieHa 3aknioueHHoi caenkm

32

LastQty

O6bem, KONMYecTso B caenke

1003

TradelD

MpeHTUdmKaTop caenku

5842

ExchangeTradingSessionID

M aeHTudmkaTop TOproBoii ceccum

20017

MDFlags

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

Mone npeacTaBnsieT cO60W GUTOBYIO Macky:

* 0x4 — BHecucTeMHas caernka, Bkoyas KTMPUHIOBble, aApecHble, CAeKN Mo Horam,
coenkn RFS

* 0x8 — Cpenka nepeHoca no3uwuii
¢ 0x20 — Cpenika UcnosiHeHms onumoHa

« 0x80 — lMpu3HaK UCTEYEHUS BPEMEHW LEiCTBUS MHCTPYMEHTa (4151 dhbloYepcoB —
UCMOSIHEHVE, AJ1S OMLMOHOB — UCTEYEHWE)

« 0x1000 - 3anuchk iBASETCA Noc/eHel B TpaH3akLmm

¢ 0x4000 — Mpu3Hak caenku no BTOPOit Hore CBSI3KM

* 0x10000 - PacyeT caenky no 3asiBke € ykasaHuem crnpega TAS
* 0x800000 — Caesnka ucteyeHus onuuoHa

* 0x2000000 — TexHuyeckas KNMPUHIoBas cAenka, copMmpoBaHHas BHE TOPrOB.
BbicTaBnsieTcs y BCEX KIMPUHIOBbLIX CAEMNOK

* 0x8000000 — lNMpu3Hak caenku rno ceaske
« 0x40000000 — Cperka ncnosHeHus dbtovepca
* 0x400000000000 - Cgenka n3 cucrembl RFS

« 0x10000000000000 - Caenka BcrieAcTBME 40OOPOBO/ILHOIO BbIX0Aa N3 OAHOAHEBHO-
ro chbroyepca ¢ aBTonposioHrayveit (Ha OCHOBaHUM NOAAHHOTO MOPYYeHWs)

* 0x400000000000000 - Cpenka BcneacTsue MPUHYAUTENLHOTO BbiXoAa W3 OA-
HOZHEBHOTO (hbloyepca C aBTONPOJIOHraumen (peanmsauyns HeyaoBMETBOPEHHOIO
cnpoca)

* 0x800000000000000 - Cpenka B cBA3aHHOM MHCTPYMEHTE BC/IeACTBME BbIXOAa U3
OfHOAHEBHOIO (hblovepca C aBToNposioHrauuel

20018

Revision

Y

Cnyxe6Hoe none NoAcUCTEMbI penvkaLmm

20050

MDFlags2

Y

PaclmnpeHue 6uToBoi Mmacku (B gonosnHeHue k nonto MDFlags)

5.3.6. OuMCTKa KOHTeliHepa aKTUBHbIX 3asiBOK N0 TOProBoii ceccun

KMeHT npu nonyyeHnn takoro C006LueHMﬂ 06513aH NOYMCTUTb Ha CBOEN CTOpOHE BCe 3asiBKun no ,Cl,aHHOI7I TOpFOBOVI ceccun.

Tag Mone Hanu- OnucaHve
une
279 MDUpdateAction Y Tun MHKpeMeHTasIbHoro o6HoBNeHus: "0" (New).
269 MDEntryType Y Tun 3anucu: "J" (Empty Book).
278 MDEntryID N OrtcyTtcTByeT
48 SecuritylD N OTtcyTcTBYyeT
83 RptSeq N OtcyTcTByeT
272 MDEntryDate N [Jarta nocnegHero nameHeHus 3HadeHua 3anucu. 3HadyeHne NULL B none MDEnNtryDate
03HauaeT TekylLyto aary.

273 MDEntryTime Y Bpewms nocnegHero nsmeHeHust 3HadeHuns 3anncu B oopmate HHMMSSsssssssss.
270 MDEntryPx N OTtcyTcTBYyeT
271 MDEntrySize N OrtcyTtcTByeT
31 LastPx N OrtcyTtcTByeT
32 LastQty N OrtcyTtcTByeT
1003 TradelD N OTtcyTcTBYyeT
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Tag Mone Hanu- OnucaHvne
une
5842 ExchangeTradingSessionID Y MaeHTudmkaTop TOproBoii ceccum
20017 |MDFlags N OrtcyTtcTByeT
20018 |Revision Y CnyxebHoe none NogcMcTeMbl penvkaumm
20050 |MDFlags2 N OTtcyTcTBYET

5.3.7. MonHasa ouncTKa KOHTeliHepa aKTUBHbIX 3asABOK

KnneHT npu nonyyeHnn Takoro coobLleHnst 0683aH NOYNCTUTL Ha CBOEl CTOPOHE BCe 3asBkW. [locne aToro cnefyeTt BbIMOHUTL MYHKTbI
4-7 n3 pasgena MoaknoyeHne KNueHTa - cM. pasgen 2.1.

Tag Mone Hanu- OnucaHue
ymne
279 MDUpdateAction Y Tun HKpeMeHTasIbHOro 06HoBeHNs: 0" (New).
269 MDEntryType Y Tun 3anucu: "J" (Empty Book).
278 MDEntryID N OrtcyTtcTBYyET
48 SecuritylD N OTcyTcTBYeT
83 RptSeq N OrtcyTtcTByeT
272 MDEntryDate N [ara nocnefHero usmMeHeHus 3HayeHus 3anucu. 3HadyeHve NULL B none MDEntryDate
03HaYaeT TekyLLyto Jarty.

273 MDEntryTime Y Bpems nocnegHero nsmeHeHust 3HaueHuns 3anncu B oopmate HHMMSSsssssssss.
270 MDEntryPx N OtcyTcTByeT
271 MDEntrySize N OrtcyTtcTByeT
31 LastPx N OTtcyTcTBYET
32 LastQty N OrtcyTtcTBYyET
1003 TradelD N OTtcyTcTBYET
5842 ExchangeTradingSessionID N OTtcyTcTBYET
20017 |MDFlags N OTtcyTcTBYET
20018 |Revision N OTtcyTcTBYET
20050 |MDFlags2 N OTcyTcTBYeT

5.4. Coo6uweHus Market Data - Snapshot / Full Refresh

5.4.1. CHanwoT aKTUBHbIX 3as1BOK

Mo MHCTPYMEHTY CHarLWOT aKTUBHbIX 3asiBOK pa3faeTtcsl B BUAE OAHOMO WU HECKObKMX COOBLLEHWIA.

Tag ‘

Mone

Hannuue OnucaHve

<Standard Message Header>

Y Tun coobLeHnst ‘W'

369

LastMsgSegNumProcessed

Y Homep MsgSegNum nocnegHero coobLieHusi, OTNpaB/IeHHOTO B MHKPe-
MEHTa/1bHbIV KaHas1 HA MOMEHT reHepauuu Tekyllero cHanwora.

83

RptSeq

Y Homep RptSeq nocnegHero MHKPEMeHTa/lbHOTO OGHOBMEHUS, BOLLEa-
LUEero B TEKYLLMIA CHAMLIOT PbIHOYHbIX AaHHbIX A1 MHCTPYMEHTa.

893

LastFragment

Y MHAMKaTOp, NOKa3bIBaOLLMiA, IBNSIETCS N1 COOBLLEHE NOCNeHUM B ce-
pum cO06LLEHMIA, CCHOPMUPOBAHHBIX MO JAHHOMY UHCTPYMEHTY.

[onyCTUMblE 3HAYEHUS:
« 0 — He nocnefHee coobLieHNe

» 1 - nocnegHee cooblyeHne

7944

RouteFirst

Y MHAMKaTop, NokasbiBatoLLnii, ABASETCSA /I COOBLUEHVE NEPBbLIM B CEPUM
COOGLLEHWIA, CHOPMUPOBAHHBIX MO JAHHOMY MHCTPYMEHTY.

JonycTumble 3HaYeHus:

* 0 — He nepBoe coobLueHne

» 1 - nepBoe cOO6LIEHNE
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Tag Mone Hanuuue Onucaxve
5842 ExchangeTradingSessionld Y M peHTuchmkaTop ToproBoii ceccuu.
48 SecuritylD Y YHUKasbHbI/ YNCOBOW KO, MHCTPYMEHTA.
22 SecuritylDSource C 8 - Exchange Symbol
268 NoMDEntries Y KonnuecTtBo 3anuceii MDEntry, BXOASALWMX B 4aHHOE CO0bLeHME.
=>269 MDEntryType Y Tvn 3anucu:
* 0-Bid
e 1-Ask
=>278 MDEntryID Y YHUKasIbHbIV nAEeHTUMKATOP 3anucy.
=>272 MDEntryDate N [arta nocnegHero n3MeHeHUs 3Ha4yeHns 3anncu.
=>273 MDEntryTime Y Bpems nocnefHero W3MEHeHWs 3HayeHuss 3anucu B chopmarte
HHMMSSsssssssss.
=>270 MDENntryPx Y LieHa 3aaBku.
=>271 MDEntrySize Y O6beM, KOIMYECTBO.
=>1003 |TradelD C Ecnn no 3asBke He 6bln0 CAENOK, TO OTCYTCTBYeT. Haue cogepxuT
naoeHTUduKaTop nocieaHen caenkm no 4aHHON 3asBKe.
=>20017 |MDFlags Y Mone npeacTaBnseT co6oi 6GUTOBYIO MACKy:
¢ 0x01 - KoTnpoBoyHas
¢ 0x04 - BHecucteMHas
» 0x4000000 - Mpun3Hak afpecHoii 3asBKn
=>20050 | MDFlags2 Y Paclunpexmne 6uToBOI Macku (B fonosiHeHue k nonto MDFlags)

5.4.2. MycToW cHaNWOT aKTUBHbIX 3asABOK - coooueHne Empty book (MDEntryType = J)

Ecnv pgo Havyana Topros CHanLWoT aKTUBHbIX 3asBOK MO MHCTPYMEHTY I'IyCTOVI, TO OH He nepepaeTcsa B NoToke. Ecnn BO Bpemsa TOpros
CHanLwoT aKTUBHbIX 3aABOK MO NHCTPYMEHTY CTaHOBUTCA NYCTbIM, TO OH NepefaeTca B Buae C006Ll_l|eHVIF|, ONnnCaHHOIo H1Xe B Ta6I'II/ILJ'e.

Tag ‘ Mone Hanunuue OonucaHue

<Standard Message Header> Y Tun coobLeHns "W

369 LastMsgSegNumProcessed Y Homep MsgSeqNum nocnegHero coobLyeHns, OTNPaBIEHHOTO B MHKpe-
MeHTasTbHbI KaHau1 Ha MOMEHT reHepaLyn TeKyLLero cHanwoTa.

83 RptSeq Y Homep RptSeq nocnegHero MHKPEMEHTa/IbHOTO OGHOBMIEHUS, BOLLEA-
LUEro B TEKYLLMI CHAMLIOT PbIHOYHbIX AaHHbIX 4151 UHCTPYMEHTA.

893 LastFragment Y WHamnkaTop, nokasbiBatoLLuii, SBASIETCA /1M COOOLLEeHMe NoceHNM B ce-
pvK coobLLeHNIA, CCHOPMUPOBAHHBIX MO JAHHOMY UHCTPYMEHTY.
JonycTumble 3HaYeHUA:
* 1 - nocnegHee coobLeHNe

7944 RouteFirst Y MHavkaTop, noKasbiBatoLLnid, ABMSETCA NI COOOLLEHNE NEPBLIM B CEpUn
CO06LLEHWIA, CHOPMUPOBAHHBIX MO AAHHOMY VUHCTPYMEHTY.
JonycTuMble 3HAYEHUA:
* 1 - nepBoe coobLieHne

5842 ExchangeTradingSessionld Y MaeHTuchrkaTop TOproBoii ceccum.

48 SecuritylD Y YHUKasbHbI/ YNCOBOW KO, MHCTPYMEHTA.

22 SecuritylDSource C 8 - Exchange Symbol

268 NoMDEntries Y KonunuecTtso 3anuceii MDENtry, BXOASILLMX B AaHHOE COOGLLEHME.

=>269 MDEntryType Y Twn 3anucu:
* J - Empty Book

=>278 MDEntryID N OTcyTcTBYET

=>272 MDEntryDate [ara nocnegHero N3mMeHeHus 3Ha4yeHns 3anuncu.

=>273 MDEntryTime Y Bpemsi nocnegHero wW3MeHeHUs 3HauyeHus 3anncu B hopmarte
HHMMSSsssssssss.
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Tag Mone Hanuuue Onucaxve
=>270 MDEntryPx N OrcyTcTByeT
=>271 MDEntrySize OrtcyTcTBYET
=>1003 |TradelD N OrtcyTCcTBYET
=>20017 |MDFlags N OTtcyTCcTBYET
=>20050 | MDFlags2 N OTtcyTcTBYET

5.5. COOpKa KHUTM aKTUBHbIX 3asBOK

KnveHty ana c6opkM KHWMM akTWBHbIX 3adBOK (CTakaHa) w3 noTtoka Incremental

Tpebyetca obpabaTbiBaTb B COOOLLEHUSIX

OrdersLogMessage TonbKO 3asiBKU1 1 CAENKM, B KOTOPbIX He BbicTasneH dnar: 0x4 (NonQuote) - BHecMcTeMHas 3asiBka Uy BHecucTemMHas

caenka.

Mpy NOMy4YeHN KHUMN aKTUBHbIX 3aBOK (CTakaHa) U3 notoka Snapshot B coobuieHnsx BookMessage Tpebyetcs obpabarbiBaTb TOIbKO

3asiBKY, B KOTOPbIX He BbicTaBsneH donar: 0x4 (NonQuote) - BHECUCTEMHas 3asiBKa.

Cnepnyet yunTbiBaTb, YTO €C/Y NONb3oBaTe/lb caM cobupaeT ctakaH Nno ORDERS-LOG u cBepsieT ero ¢ faHHbIMW, TpaHC/IMPyeMbIMA B
notokax FO-BOOK-N (FO-BOOK-1, FO-BOOK-5, FO-BOOK-20, FO-BOOK-50), To cTakaHbl 6yayT oT/iMyaTbCcs. 3TN pasninmuus obycno-
B/IEHbI TPaHCsAUMel cuHTeTUYecKol nmkeuaHocT B FO-BOOK-N, koTopyto B criydyae ORDERS-LOG KIMEHTY HEO6XOAMMO BbIYUCASAT
camocToATeNbHO. CM. pasgen "6. CUHTETUYECKUIA MaTUMHT".
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6. CUHTEeTUYEeCKU MaTUYUHr

CVHTETUYECKNIA MaTUNHT — d)OpMI/IpOBaHVIe CAEeN0oK Ha OCHOBaHUK 3adABOK, NOCTYNakLWnX B pa3Hble CTaKaHbl (CTaKaHbI Pa3HbIX NUHCTPYMEH-
TOB). Lienbio CUHTETUYECKOro MaT4YnHra ABNSETCA NOBbIWEHME NIMKBUAHOCTU MHCTPYMEHTOB NyTeM one,quHeva HECKOJIbKNX CTakaHOB.
Hanpumep, CUHTETUYECKNIA MaTHYMHT MO3BONNT cBefeHne 3adBOK MHCTPYMEHTa Tuna KaﬂeH,ﬂ,aprlVl cnpepn He TOo/IbKO COo BCTpe‘-IHOVI 3asB-
KoM BHYTpU CTakaHa gaHHOro MHCTpyMeHTa, HO U C OTAE/IbHbIMN 3asABKaMu N3 CTakaHOB Cpb}Ol—IepCOB ero Hor. Takum 06pa30M 3asBka KC
YUnUTbIBAE€T BCTPEYHbIE NHTEPECHI N3 APYITNX CTakaHOB CBOUX HOTI.

Moapo6Hasn nHdopmauus No CUHTETUYECKOMY MaTuuHry npueedeHa B okymeHTe LLnw3 SPECTRA Plaza-2 B pa3gene 2.9. CuHtetunye-
CKMii MaTumHr - http://ftp.moex.com/pub/ClientsAPI/Spectra/CGate/prod/docs/p2gate_ru.pdf.

Hwxe B gaHHOM pasgene npuBeAEH NpUMep yyeTa CUHTETUYECKOW IMKBUAHOCTM Npy 06paboTke MHKPEMEHTasTbHbIX 0GHOBNEHUIA CTakaHOB
B notokax FO-BOOK-1, FO-BOOK-5, FO-BOOK-20, FO-BOOK-50. CUHTETUYECKYI0 NNKBUAHOCTb B cTakaHe 13 notoka ORDERS-LOG npu

HeOﬁXO,Cl'I/IMOCTI/I KMWEeHT A0/TXEeH BbIYUCATL Ha cBoei CTOpOHe, onncaHne AOCTYNHO NO CCbl/IKaMm:

* https://www.moex.com/ru/spreads/;

* https://fs.moex.com/files/21418.

6.1. Mpumep 06pabOTKN MHKPEMEHTAJIbHbIX OGHOB/IEHUII CTaKaHOB NPU CUH-
TeTUUYECKOM MaTUuHre

[na npuMepa Bo3bMeM TpU MHCTPYMEHTA:

» SecuritylD=111 - RTS-3.18-6.18 - kanieHAapHbIN crpeg;

» SecuritylD=222 - RTS-3.18 - 6nvxHuii thbtouepc;

» SecuritylD=333 - RTS-6.18 - fanbHuii thbtouepc.

Bce Tpu cTakaHa no 3TUM UHCTPYMEHTaM NOMIHOCTLIO MYCTbIe.

OGHOB/EHNE LLIeHOBOI0 YPOBHSA OGbIYHOW 3asiBKOW

O6bluHolt Byaem HasblBaTb 3asiBKY, BbICTAB/IEHHYIO M0/b30BaTeeM. 3Ta 3asBka NonajaeTt B CTakaH Mo UHCTPYMEHTY 1 06pasyeT B HEM
LIeHOBOIi YpOBEHb C 06bIYHOI IMKBUAHOCTLIO.

YyacTHVK A BbICTaBW/I 3a51BKY N0 MHCTPyMeHTY RTS-3.18 Ha nokynky no ueHe 127,050 B o6beme 10 KOHTPaKTOB.

B cTakaHe cO34aeTCsl HOBbIIi LLEHOBOV YPOBEHb B PE3Y/IbTATe BbICTAB/IEHWS 3asIBKU.

Takoe Market Data Entry oTcblnaeTcs kak yacTb coobuieHns Market Data Incremental Refresh :

Tag Mone OnucaHue
279 MDUpdateAction 0 = New
48 SecuritylD 222
22 SecuritylDSource 8
269 MDEntryType 0 =Bid
270 MDEntryPx 127,050
271 MDEntrySize 10
264 MarketDepth
20039 MDEntrySyntheticSize 0
Torpa cTakaHbl MO MHCTPYMEHTaM GyAyT BbIMISAETb Tak:
RTS-3.18 RTS-6.18 RTS-3.18-6.18
S\f_nth. Size | Price | Size Sy_nth. Sy_nth. Size | Price | Size Sy_nth. Sy_nth. Size | Price | Size Sy_nth.
size 5iZe slze slie 5iZe 5lze
0 10 | 127,05

OGHOB/EHUe LLEeHOBOTO YPOBHS CUHTETUYECKOI 3asiBKOIA
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YyacTHVK B BbicTaBun 3asBky No MHCTPYMeHTY RTS-6.18 Ha npogaxy no ueHe 128,150 B o6beme 20 KOHTPaKTOB.

Ha ocHoBaHuM BYX 3a51BOK NO (hblouepcam aBTomMmaTuyeckn hopMUpyeTcsi CUHTETUYECKAs 3asBKa Ha NPoAaxy Mo KasneHaapHoMmy cnpegy
RTS-3.18-6.18 no ueHe 128,150 - 127,050 = 1,100 B 06beMe 10 KOHTPaKTOB, 06pa3ysl HOBbIl LLIEHOBOW YPOBEHb C CUHTETUYECKON NINKBUA-
HOCTbI0 B cTakaHe no KC.

Takve Market Data Entry oTcblnatoTcsl Kak YacTb coobuieHunst Market Data Incremental Refresh:

Tag Mone OnucaHue
279 MDUpdateAction 0 = New
48 SecuritylD 333
22 SecuritylDSource 8
269 MDEntryType 1= Ask
270 MDEntryPx 128,150
271 MDEntrySize 20
264 MarketDepth
20039 MDEntrySyntheticSize
279 MDUpdateAction 0 = New
48 SecuritylD 111
22 SecuritylDSource 8
269 MDEntryType 1=Ask
270 MDEntryPx 1,100
271 MDEntrySize 10
264 MarketDepth 5
20039 MDEntrySyntheticSize 10

CTakaHbl N0 MHCTPYMeHTaM ByayT BbIrNaAeTb Tak:

RTS-3.18 RTS-6.18 RTS-3.18-6.18
Synth. Synth. Synth. Synth. Synth. Synth.
y_n Size Price Size y_n y_n Size Price Size y_n y_n Size Price Size y_n
size size size size size size
128,15 20 0 1,1 10 10
0 10 127,05

OGHOBNEHME LIEHOBOIO YPOBHSA C CUHTETUYECKOW JIMKBUAHOCTLIO 0GbIYHOI 3aABKOI
YuacTHuk D BbicTaBun 3ansky no KC RTS-3.18-6.18 Ha npogaxy no ueHe 1,100 B 06bemMe 5 KOHTPakToB.
B pesynbrate 370l 3asBKM LEEHOBOI YpOBEHb B cTakaHe no KC AomkeH 06HOBUTBLCS.

Takoe Market Data Entry oTcbinaeTcs kak yacTb coobuieHnsa Market Data Incremental Refresh:

Tag Mone OnucaHue
279 MDUpdateAction 1 =Change
48 SecuritylD 111
22 SecuritylDSource 8
269 MDEntryType 1= Ask
270 MDEntryPx 1,100
271 MDEntrySize 15
264 MarketDepth 5
20039 MDEntrySyntheticSize 10

CTakaHbl Mo UHCTPYMEHTaM 6yayT BbIMAAETh Tak:
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RTS-3.18 RTS-6.18 RTS-3.18-6.18
Synth. Synth. Synth. Synth. Synth. Synth.
\r_n Size Price Size v_n v_n Size Price Size v_n v_n Size Price Size y_n
size size size size size size
128,15 20 0 1,1 15 10
0 10 127,05

BbINosHeHMe CMHTETUYECKOTO MaTUuHra

YuacTHuk C BbiCTaBun 3asBky Ha nokynky KC RTS-3.18-6.18 no ueHe 1,100 B 06bemMe 10 KOHTPaKTOB.

B npouecce cMHTETNYECKOro MaTumnHra byayT chopMmMpoBaHbl iBe CUHTETUYECKME 3asBKW A1 G/IVKHErO 1 AasibHero obloYepcos:
* M0 MHCTPYMeHTY RTS-3.18 Ha npogaxy no ueHe 127,050 B o6beme 10 KOHTPAKTOB;

* M0 MHTPYMeHTY RTS-6.18 Ha nokynky no ueHe 128,150 B o6beme 10 KOHTPaKTOB.

B pesynbrate CMHTETUYECKOTO MaTYmMHra 3asBk1 MO TPEM MHCTPYMEHTaM CBOAATCS B CAESKH.

3asBkun OblIM CBEAEHbI B CAEMKM, MO3TOMY COOTBETCTBYIOLLME UM LLIEHOBbIE YPOBHU ByAyT yAaneHbl U3 CTakaHOoB UM OGHOB/IEHDI.

Takue Market Data Entries oTcbinatTcs kak YacTb coobuieHus Market Data Incremental npu yaaneHun LeHOBOrO YPOBHS:

Tag Mone OnucaHvne
279 MDUpdateAction 2 = Delete
48 SecuritylD 222
22 SecuritylDSource 8
269 MDEntryType 0 =Bid
270 MDEntryPx 127,050
271 MDEntrySize 0
264 MarketDepth 5
20039 MDEntrySyntheticSize 0
279 MDUpdateAction 1 =Change
48 SecuritylD 333
22 SecuritylDSource 8
269 MDEntryType 1=Ask
270 MDEntryPx 128,150
271 MDEntrySize 10
264 MarketDepth
20039 MDEntrySyntheticSize 0
279 MDUpdateAction 1 =Change
48 SecuritylD 111
22 SecuritylDSource 8
269 MDEntryType 1=Ask
270 MDEntryPx 1,100
271 MDEntrySize 5
264 MarketDepth 5
20039 MDEntrySyntheticSize 0

CTakaHbl M0 UHCTPYMEHTaM 6yayT BbIINSAETb TakK:
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RTS-3.18 RTS-6.18 RTS-3.18-6.18
Synth. Synth. Synth. Synth. Synth. Synth.
v_n Size Price Size v_n V_n Size Price Size v_n v_n Size Price Size "_n
size size size size size size
128,15 10 1] 1,1 5 0
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7. OrpaHnueHus cepsuca TCP Recovery (Historical Replay)

Cnepytowme orpaHnyeHus ncnosnb3ytorcs ansa cepsuca TCP Recovery (Historical Replay) gns notokoB NEWS-SKRIN, SPOT-TRADES,

ORDERS-LOG c uenblo CHUWKEHNS Harpy3kun Ha Hero:

MapameTtp 3HauyeHune OnucaHue

MakcuMasibHoe KOMMYeCTBO akKTUBHbIX COEAUHEHW |2 Bbl MOXeTe yCTaHOBUTb He 60/1ee ykasaHHOT0 KO/IMYecTBa akTUBHbIX

Ha pbIHOK, Ha MHCTaHC, Ha IP agpec TCP coeavHeHwnii ¢ ogHoro IP agpeca. MNonbiTka ycTaHOBUTL 60/1b-
Liee KonNM4yecTBo coeAnHeHuii ByaeT OTKOHeHa.

MakcrmasibHoe KO/IMYeCcTBO COeAuHeHWi 3a AeHb Ha | 1000 Bbl MOXeTe ycTaHOBWTb He 6osiee ykazaHHOro Konmuectsa TCP co-

PbIHOK, Ha MHCTaHC, Ha IP agpec efiMHeHn ¢ ogHoro IP agpeca 3a geHb. [JononHNTeNbHbIE NOMbITKA
noAKMYeHns OyAyT OTK/IOHEHBI.

MakcumanbHoe konmyectBo FAST coobuieHnii B 3a-|1000 3anpoc OTK/IOHSETCSA, €C/IN KOMIMYECTBO 3anpoLueHHbIX FAST coo6-

npoce LLIEHWIA NPeBbILLAET YKa3aHHOe 3HaYeHne

Bpewms oxunpaHus 3anpoca Market Data Request (V) |1 CoepguHeHve npekpatlaertcs, ecnum 3anpoc Market Data Request (V)

He MosyYeH B TeYEeHNe YKa3aHHOro KOsIM4ecTsa CeKyH/ nocsne coob-
weHns Logon (A). CeaHc TCP 3aBepluaeTcsi, ecnv OT KIMeHTa He
nosly4yeHo noATeepxjaroLlero coobueHus Logout (5) B TeyeHue yka-
3aHHOrO KonnyecTsa cekyHf nocne coobuieHuns Logout (5) ¢ cepse-
pa Ha KneHTa.

Cnepytowime orpaHuyeHus ncnosnb3ytotes ansa cepsuca TCP Recovery (Historical Replay) ans notokoB FO-TRADES, INDEX, NEWS ¢

LEeNIb0 CHMXEHNA Harpys3kn Ha Hero:

MapamveTtp 3HaueHue OnucaHve

MakcuMasibHoe KOMMYECTBO AKTUBHbIX COEAUHEHW |2 Bbl MOXeTe ycTaHOBUTL He 60/1ee YKa3aHHOro KOIM4ecTBa akTUBHbIX

Ha pbIHOK, Ha MHCTaHC, Ha IP agpec TCP coegvHeHwuii ¢ ogHoro IP agpeca. MNonbiTka ycTaHOBUTL 60s1b-
LLiee KoNM4ecTBo coeAnHeHuiA ByaeT OTKIoOHeHa.

MakcrMasibHoe KOIMYeCTBO COeMHEHW 3a AeHb Ha | 15000 Bbl MOXeTe ycTaHOBUTL He 6o1ee ykasaHHoro konnyectsa TCP co-

PbIHOK, Ha MHCTaHC, Ha IP agpec efiMHeHu ¢ ogHoro IP agpeca 3a AgeHb. [JononHUTeNbHbIE NOMbITKY
noAKNoYeHNS 6y YT OTK/IOHEHBI.

MaxkcrumanbHoe konnyectBo FAST coobuieHuin B 3a-| 1000 3anpoc OTK/IOHSIETCS, EC/IN KOIMYECTBO 3anpoLleHHbIXx FAST coob-

npoce LLEEHW NpeBbIWaeT yKkasaHHoOe 3Ha4YeHne

Bpewms oxunpaHus 3anpoca Market Data Request (V) |1 CoepuHeHve npekpawiaercs, ecnim 3anpoc Market Data Request (V)

He MO/TyYeH B TEYEHNE YKa3aHHOro KOsIMyecTBa CeKyH/ nocse coob-
weHns Logon (A). CeaHc TCP 3aBepLuaeTcsi, ecv OT KIMeHTa He
nosly4yeHo NnoATBepxgatoLlero coobueHus Logout (5) B TeueHne yka-
3aHHOr0 KO/IMYecTBa CekyHz, nocne coobueHns Logout (5) ¢ cepse-
pa Ha K/neHTa.
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