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1. BBegeHue

1.1. HasHayeHne AOKYMEeHTa

B faHHOM [JOKyMeHTe NpefCcTaB/ieHo onvcaHye npoTokona Fast.

B faHHyto cneuudmvkaumio He BXOAST aMUHUCTPATUBHbBIE 1 TEXHUYECKME acnekTbl OpraHM3aLum CETEBOI0 NOAK/IUEHWS], a TakkKe cnocobbl
ob6ecrneyeHnss ero 6e3onacHoCcTu.

1.2. O6uwee onucaHue Fast Gate

Cuctema Fast Gate npefHasHayeHa A/1s pacnpocTpaHeHsi pPbIHOYHbLIX JaHHbIX B FAST-chopmarte no npotokony UDP B pexume multicast.

[aHHbI MexaHn3M coyeTaeT B cebe CTPYKTYPY U CUHTaKCKC COO6LLEHNI FIX NpoToKona, XopoLune BO3MOXHOCTY /151 ONTMMU3ALLMN MOTO-
KOB flaHHbIX FAST npoTokona, U BO3MOXHOCTY GbICTPOI 1 3dD(heKTMBHOI Nepeaaun AaHHbIX 60/1bLWOMY KONMUYecTBy nosib3oateneil UDP
npoTokosa.

FAST (FIX Adapted for STreaming) npotokon paspabotaH FIX Market Data Optimization Working Group Ha ocHoBe npoTokona FIX gns
onTMMU3aLUN 3NEKTPOHHOTO 06MeHa hHaHCOBOI MHhopMaLMK, B YACTHOCTU, A/18 pacnpocTpaHeHnst 60M1bLI0ro 06bEma AaHHbIX C MUHU-
MaUsibHOW 3adepXxkoii. Fast Gate ncnonb3yet Bepcuto npotokona 1.1: https://www.fixtrading.org/packages/fast-specification-version-1-1.

CocTaB pacnpocTpaHsaeMblX PbIHOYHbIX AAHHBIX:
* arpermposaHHble CTakaHsbl;

* 06LWWan nHopmaums;

* WHCTPYMEHTbI, CTATyC MHCTPYMEHTOB;

* cTarTyc TOproBoii ceccuu;

* WHAEKCHI;

* /10T aHOHUMHbIX 3a51BOK;

* 10T aHOHUMHbIX KOTVPOBOK.

CepBuc npeAHasHauyeH a5 pasfadun faHHbIX Kak KpynHeiM BeHaopam (Bloomber, Thomson Reuters), Tak 1 6pokepam, anrotpeiigepam 1 T.n.

1.2.1. NMoToKoBas nepegavya AaHHbIX

Vcnonb3oBaHne NOTOKOBOWA nepega4vyn gaHHbIX NO3BOJIAET nepefaBatb VIH(*JOpMaLI,VI}O OT UCTOYHMKa K nosiydartesnto, He pa36VIBaF| €e Ha
oTA€eNibHbIe COO6LIJ,EHVIF| ANA KaKaoro Co6bITMSA. HECKO/IbKO Takux COBbITUI MoryT 6bITb BK/THOYEHBI B OoAHO COO6LLleHVIe. 3710 nossonseT
CyleCTBEHHO CHMU3NUTb 3a4EPXKN U YBESIMYNTL CKOPOCTbL nNepejayun aHHbIX.

1.2.2. HKpeMeHTa/IbHble CO00LWeHNsA

Vicnonb3oBaHne MHKPEMEHTaNbHbIX COO6LLleHVII7I NO3BOSSAET 3HAYNTENILHO CHU3UTL 06bEMbI oTnpaBnsAemMblX aHHbIX. VICNOb3yHTCA TONLKO
AaHHble, U3SMEeHMBLUNECA NOoA, BOS,quICTBI/IeM PbIHOYHbIX CO6bITUIA. MYHUMaIbHOE KOMMYECTBO KOMaH/ NCNosb3yeTca ansa nx 06HOBNEHUS:
,qo6aBneHMe HOBOIW1 3anncK, U3MEHEHWE 3anucy, yaaneHue 3annciu.

1.2.3. FIX chopmart

Cuctema Fast Gate ncnonb3yet chopmart n cuHTakeuc FIX coobuyeHmnin. CoobLLeHe COCTOUT U3 3aro/ioBka, Tena CoobLLeHns 1 Tpeinepa.
Mons B co06LLEeHNM pa3geneHbl Mexay coboli ¢ nomolbio ASCIl cumona - <SOH>.

[ina 60nee Nogpo6GHOro 03HAKOM/IEHWSI C COCTABOM COOGLLEHWI CM. pa3aen 4.

1.2.4. KogupoBaHue B FAST chopmar

FAST (FIX Adapted for STreaming) npeactasnseT coboi anropuTM CXaTus, KOTOPbIA MO3BOMSET B 3HAUUTE/IbHOI CTENEHN ONTUMU3NPO-
BaTb FIX coobuyeHns. FAST ymeHbLUaeT pasmep AaHHbIX 6e3 BHECEHWS 3aAepXeK, YTO NO3BOMSET YBE/IMUMTL KOMIMYECTBO OTNPaB/seMbIX
[aHHbIX N YMEHbLUNTb BPEMS 1X Nepesaum.

FAST npoTokon Ans cxartusi CoobLLEHNI NCMOb3YET CeayoLLee:
* HesdABHOe TarnpoBaHue,

* BO3MOXHOCTW KOAMPOBaHUA NONeii;

* uncnosnb3osaHve PMap;

* KoauposaHue cTon-6uTa;
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* uKcnosnb3oBaHue 6MHapHOFO KOAMpPOBaHUA.

B 60/bLUMHCTBE CrlyyaeB npasuia koavposaHusa B FAST chopmar coracoBbiBaOTCS MeX Ay KOHTpareHTamu nyteM npegoctasneHns XML
LWabI0HOB.

[ina 6onee nogpo6HOro 03HaKOMIIEHUS € ucrnonb3oBaHnem FAST kogupoBaHus cM. pasgen 3.2.
1.2.5. NMonyyeHune gaHHbIX ¢ Nnomoubio Multicast

[N pacnpocTpaHeHus coobLueHuit ucnonbyetca UDP NpoToKos, KOTOpbIi NO3BONISIET NepeaaBaTh NakeTbl cpasy HeCcKO/bKAM nosyJyaTte-
NsAM.

B oavH UDP nakeT MOryT 6bITb BK/IHOHYEHbI Cpasy Heckonbko FIX coobLueHunii, 3akogmnpoBaHHbix B FAST. Ho B HacTosiLee Bpems cuctema
obecneunsaeT oTnpasneHme B ogHom UDP nakete TONbKO O4HOrO 3akoampoBaHHOro B FAST coobueHunsi. FAST coobuieHune cneunanibHo
hopmmpyeTcs Takum o6pasom, 4tTobbl pasmep UDP nakeTa He npeBblwan TMnuyHoro A5 cetn Ethernet sHaveHunst napametpa MTU B 1500
GanT.

1.2.6. BocctaHOBNeHMe JaHHbIX

NS KNNEHTOB OYeHb BaXKHO MOCTOSIHHOE «MPUCYTCTBUE» Ha PbiHKe. ECIM CyunTCs Tak, 4To Kakme-To AaHHbIX GyAyT NoTepsiHbl B npoLecce
pab6oTbl, byaeT He06xoAMMO X BbICTPOE BOCCTAHOB/IEHME.

Fast Gate obecneumBaeT BOCCTaHOB/EHME OaHHbIX 2 crnocobamu:

* BOCCTaHOB/IEHME 60MbLLOro 06bEeMa AaHHbIX C MOMOLLbIO OTNPAaBKW K/IMEHTY CHIMNLLOTOB (K NPUMepY, AN KIMEHTOB NPUCOELNHUBLLNXCS
nocne Havana Topros);

 BOCCTaHOB/IEHME He6oNbLOro 06bema AaHHbix Mo TCP — coefyHeHnto (K NpuMepy, Koraa OTAeNbHble COOBLLEHNS ObIN YTepsiHbI Npu
TpaHcdepe).
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2. CueHapuu B3aumogeiicteus knneHtos ¢ Market Data
Multicast

B faHHOM pasgene onvcaHbl NpoLesypbl NOAKI0YEeHNs KTMEHTOB K kaHanam Market Data Multicast B pasnuyHble nepuogbl pa6oTsl cucTe-
Mbl, a TaK e npoLefypbl BOCCTAHOB/IEHUS NOTEPSIHHBIX AaHHbIX.

2.1. NogknioyeHne KNneHTa

Mpy NOAK/IOUEHUN K CUCTEME A/1s NOJTyUYeHNs NOTHOM PbIHOYHOM UHGhOpMALIMK creayeT NPUAEPXMBaTLCS CledytoLlell npoueaypbi:

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

2. CkauaTb (paiin FAST-wabnoHa c ftp-cepeepa. bonee nogpo6Hoe onucaHne Fast-wabnoHa cM. pasgen Fast-lwabnoH.
3. MonyunTb CNMCOK MHCTPYMEHTOB 13 NoToka Instrument Replay. HayaTs cnywats notok Instruments Incremental.
4. Hayatb cnywarb notokn Incremental v Hakanaveartb nonyyaemMble COOOLLEHNS.

5. Hauatb cnywatb notokun Snapshot. MonyunTb N0 3TM NOTOKaM aKTyaslbHbl CHIMLIOT, MPUMEHUTb NOMYYEHHbIR CHAMLWOT. B Kaxaom
coobLeHnn 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/THOYEHHOTO B JaHHbII CHAMLLOT, 8 HOMepP 06HO-
B/IEHUSI KAXXA0TO MHCTPYMEHTA, coAepxaliuiica B Tare 83-RptSeq coobleHuns Market Data - Snapshot/Full Refresh (W), cooTBeTcTBY-
€T HoMepy MHKpPeMeHTasIbHOro 06HOBMEHMS, codepxallerocs B Tare 83-RptSeq cootseTcTBytolero MDEnNtry nocnegHero coobLueHns
Market Data - Incremental Refresh (X), BKNOUEHHOTO B AaHHbI/ CHINLWOT. [151 KaXXA0ro MHCTPYMEHTA CliefyeT OTOPOCUTb M3 HAKOM/IEeH-
HbIX faHHbIX BCE COO6LLEHMS C HOMepaMmn A0 3HadveHus Tara 369-LastMsgSeqNumProcessed BKIOUMTENBHO Y NPUMEHUTbL BCe OCTaB-
Lwmnecs. Mpouecc MOXHO NPOBOAUTL Kak NnocnefosaTesibHO (CHavas1a noslyyYnTb CHAMLWOThI N0 BCEM UHCTPYMEHTaM, a NoToM obpabaTtbl-
BaTb HaKoM/IeHHble 06HOBIEHWS), Tak 1 NapassiefibHo (Mo Mepe MoslyYeHUs CHIMLLOTOB N0 MHCTPYMeHTaM o6pabaTbiBaTh HAKOMIEHHbIE
06HOB/EHMSA NO NONYYEHHOMY UHCTPYMEHTY).

6. MNepecTarb cnywarb NoTokn Snapshot.

7. MpoAoMKUTL 06bIUHYI0 06paBOTKY NOTOKOB MHKPEMEHTa/IbHLIX OGHOB/EHNIA.

2.2. O6paboTKa ayo6nupyrowmxcs gaHHbIX B NoTokax A u B

[JaHHble Bo Bcex UDP-noTokax pacnpocTpaHsaoTes B AByX ak3emnaspax (A u B) Ha AByX pasHbix multicast-agpecax. KnueHTy pekomeHay-

eTcs obpabaTbiBaTb 06a NOTOKAa B BUAY HerapaHTMposaHHocTu goctaskm UDP-naketoB. O6paboTka AByX MAEHTUYHbLIX NOTOKOB NO3BONSET

CHW3UTb BEPOATHOCTb NOTEPL MO MeHbLLEl Mepe B 2 pasa.

B kakom MMeHHO 13 NoTokoB (A nun B) coobLyeHne NosaBMTCS NepBbIM, He oroBapusaeTcs. 15 06paboTkM NOTOKOB crieAyeT UCMONb30BaTb

nopsAKOBbIA HOMEp CO06LLeHNst U3 Npeambynbl unn Tara 34-MsgSeqNum. Vicnonb3oBaHve npeambyibl NO3BONSET ONPeENNTL NOPAAKO-

Bblli HOMep He npunberas kK gekoampoBaHuio FAST-coobLLeHNs.

O6paboTky NoTokoB A 1 B cnegyeT nponssoanTb NO CeayoWwemMy anroputmy:

1. Cnywarb notokn A u B.

2. O6pabaTtbiBaTb COOOLLEHNS NO NOPSAAKOBOMY HOMEPY.

3. OTbpacbiBaTh NOyYEHHOE COOBLLEHNE, EC/IN COOOLLEHNE C TakuM NOPAAKOBbIM HOMEPOM YXXe NONy4as1oCh paHee.

4. Ecnu o6HapyxmBaeTcsa Nponyck B NOPsiAKOBbIX HOMepPax B 060MX KaHasax, To 370, CKOpee BCero, CBUAETENbCTBYET O NOTEPE NaKeToB Kak
B NOTOKe A, Tak 1 B NoToke B. KnneHTy cnepyet nHMUmMmMpoBaTh OAHY U3 NpoLedyp BOCCTAHOB/EHWSA NPONYLLEHHbIX JaHHbIX. Bnpoyem,
K/IMEHT MOXET NoAoXAaTb HEKOTOpoe (pasyMHOe) BPpeMS, BO3MOXHO MPOMYLLEHHbIA NakeT NpUAET HECKObKO NO3Xe, Tak Kak NPOTOKO/

UDP He rapaHTupyeT nocsefoBarte/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. ApxuteKkTypa cCucteMbl

[ns pacnpocTpaHeHUs PbIHOYHBIX AaHHbIX UCMO/b3YeTcsl TPaHCNOPTHbI NpoTokon UDP, a Ans 3anpoca NponyLyeHHbIX AaHHbIX peansy-
I0TCS MEXaHN3Mbl BOCCTAHOB/EHUS MO NpoTokosy UDP 1 MOBTOPHOTO NOJlyYeHust AaHHbIX No npotokony TCP.

B cucTeMe UCnonb3yoTesa cneayolme Buibl MHPOPMaLMOHHbIX NOTOKOB:

1. OCHOBHbIE MOTOKM:
* MOTOKW pacnpocTpaHeHNs1 UHKPEMEHTaSTbHbIX 0BHOBMNEHWI PbIHOYHBIX AAHHbIX;
* MOTOKW pacnpocTpaHeHUs onucaHunii PUHAHCOBbLIX MHCTPYMEHTOB;

* MOTOKV PacnpoCTpaHeHus MHGopMaLymn 06 U3MEHEHUM cTaTyca (OMHAHCOBbLIX MHCTPYMEHTOB U COOGLLEHUIT O COCTOSIHWSI COeIMHEHMS
¢ ToproBoli cUCTEMOIA.

2. T1OoTOKM BOCCTaHOB/IEHUS:
¢ MOTOKV PacrnpoCTpaHEHUs1 CHAMLWOTOB PbIHOYHbIX AaHHbIX;
e ceccun A1a 3anpoca NPonyLeHHbIX AaHHbIX.

[laHHble pacnpocTpaHsaTesa no Habopy KaHanos, B KaXA0M U3 KOTOPbIX NMPeAcTaB/eHbl AaHHble Mo rpynne (hMHaHCOBbIX MHCTPYMEHTOB.
pynnupoBKa ocyLLEeCTBIAETCA MO onpeAenéHHbIM napamMeTpam, OHa onpegensercsa koHdurypaumeli Cuctembl. 3a BELL@HNe Ha KakaoM 13
KaHanoB oTBeyaeT otgesnbHbI ak3emnnsap Market Data Multicast. OguH ak3emnnsip Market Data Multicast o6ecneuvBaeT BelaHmne ToNbKO
opHoro KaHana.

™

[ Wiarket Data C
Market Data arket Da Channel,

) Market Data Ch
Market Data -
FAST Gate [

[ t Data C |
Market Data e e

[
Market Data annea
= Market Data o

Puc. 1. KaHanbl pacnpocTpaHeHUs PbIHOYHbIX AaHHbIX

Kaxxablin KaHan npeactasnseT Habop Heckonbkmx UDP-noTtokoB (UDP Feeds), No KOTOPbIM MAET HENpPEepbIBHOE BeLaHne faHHbIX, 1 TCP-
nopT AOCTyNa, Ha KOTOPOM K/IMEHT MOXET 3anpocuTb nponyleHHble B UDP-noToke coobLueHus.

Bce MoToku TpaHcupytoTest no npoTtokony UDP multicast. Kaxablii MoTok TpaHcMpyeTesa Ha oTaensHoM multicast-agpece. B cooTBeTCTBY-
IOWMX NoTokax A u B TpaHCnpyoTcs MAEHTUYHbIE CO06LLEeHNS. [ly6nmposaHme obecneymBaeT CTaTMCTUYECKOE CHKEHNE BEPOSITHOCTMN
notepb UDP-nakeTos.

Momumo TpaHcnsaummn gaHHbIx B UDP-noTtokax, Market Data Multicast moxeT npuHumath Bxogsiwme TCP-coeguHeHns, No KOTOPbIM K/u-
€HTbl MOTYT 3anpocuTb NponyLieHHble AaHHble. Mo TCP-coefMHeHMI0 MOTyT 6bITb 3arpoLUeHbl NPOonyLeHHbIe CO06LLEHNS B O4HOM U3
cnepytowmx UDP-NOTOKOB (AaHHble JOCTYMHbI 32 NEPUOS, BPEMEHU, YKa3aHHbIN B KOHUrypaLMoHHOM chaiine (Ho He 6onee yem ¢ Havana
[OHS1), KO/IMYECTBO OTCbINIaeMbIX 3a OAMH pa3 COO6LLEeHWA 1 obLiee KOMYEeCTBO 3anpaluMBaemblX B AeHb COOOLLEHNI orpaHnyeHo (Bce
OrpaHUYeHNs yKkasbiBaKTCA B KOHPUIYpPaLVOHHOM (haiifie CUCTEMBI)).

3.1.1. OcHoBHble noToku (UDP)
B ocHoBHbIX noTokax (incr) B pexume multicast no npotokony UDP pacnpocTpaHsoTcs cnegytoume pbiIHOYHbIE AaHHbIE:

» B notokax FO-TRADES, FO-BOOK-5, FO-BOOK-20, FO-BOOK-50 — 06HOBNEHNS arpernpoBaHHOro ctakaHa;

B notokax FO-TRADES — 06HOBNEeHUs1 TabnNuLbl CAEMOK U CTAaTUCTUKA CPOYHOIO PbIHKA;

* B notoke NEWS - HOBOCT/ CPOYHOr0 pbIHKa;

B noToke ORDERS-LOG - aHOHMMHbIE 3a5BKMU.

[aHHble pacnpocTpaHstoTcsa B Buge FIX-coobuwennii Market Data - Incremental Refresh (X), 3akogupoBaHHbIx B chopmat FAST. Kaxaoe
coobLLeHne MOXeT cofepxaTb 06HOBEHNSI MO HECKO/IbKUM (DMHAHCOBbLIM VHCTPYMEHTaM.
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Mpy N3MEHEHUM COCTOSHUSI TOPTroBOM ceccumn B UDP-NOTOKM MHKPEMEHTa/bHbIX 06HOBEeHM: FO-BOOK-1, FO-BOOK-5, FO-BOOK-20,
FO-BOOK-50, FO-TRADES otnpasnsieTcs cooblieHne Trading Session Status (h).

3.1.2. Notoku Recovery (UDP)

B notokax Recovery (snap) B pexvume multicast no npotokony UDP ¢ (hMKCMPOBaHHON NepuoaMUYHOCTLI0 pacnpoCTPaHATCS TekyLyne
CH3MLUOTbI COOTBETCTBYHOLLMX AaHHbIX B Buge FIX-coobLeHnii Market Data - Snapshot/Full Refresh (W), 3akogupoBaHHbIx B hopmart FAST.

Kaxzoe coobLueHre CoAepXuUT MHAOPMALIMIO MO OAHOMY UHCTPYMEHTY.

KNMeHTbI He AO/MKHbI CYLIATH 3TY NOTOKM NOCTOSIHHO. K HUM HEOGX0AMMO NOAK/IYATLCS TOMBKO B C/lyyae Heo6X0AMMOCTY BOCCTAHOBUTD
NpOMyLLEHHYI0 B OCHOBHbIX MOTOKax UHGopMaLuto. [ocne BOCCTAHOB/EHWS KIUEHTY CNeAyeT NPeKpaTuThb CyLLaTh AaHHbIE NOTOKU.

B KOHLie KaXA0ro CHemnwoTa TPaHC/IMPYTCA CoobLLeHMs 0 COCTosiHMM Toprosoli ceccum Trading Session Status (h) B UDP-noTokax cHarn-
LWOTHBIX 06HOBNEHU: FO-BOOK-1, FO-BOOK-5, FO-BOOK-20, FO-BOOK-50, IFO-TRADES.

3.1.3. Motoku Instrument Definitions (UDP)

B notokax Instrument Replay (inst replay) ¢ ovkcrpoBaHHO NepYOANYHOCTBI0 pacChlIaTCA onMcaHns (OUHAHCOBbIX MHCTPYMEHTOB B BUJe
FIX-coobweHnuii Security Definition (d), 3akognpoBaHHbIX B dhopmat FAST. OgHo coobLueHne CoaepXUT onMcaHne ogHOro hMHaHCOBOTO

VHCTPYMEHTA.

B notokax Instrument Incremental (instincr) npu nsmeHeHun ctatyca MHCTPYMeHTa, Npy n3MeHeHun pasmepa MapaHTtuitHoro Obecneyenuns,
npu N3MEHEHNN NIMMUTOB LieHbI paccbliaoTcs coobLleHus B Buge FIX-coobuennii Security Status (f).

TpaHcnvpyemble faHHble:
* notok FUT-INFO - dobtoyepchl;

¢ notok OPT-INFO - onuuoHsl.

3.1.4. Coo0GLueHUA B NOTOKax

B pasgene onucaHo, kakue COOﬁLLI,eHVIFI nepenarTcAa B KaKAOM NOTOKE AaHHbIX.

Nmsa notoka Tun noTtoka

Nms wabnoHa coo6ueHus

ORDERS-LOG Incremental

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

OrdersLogMessage (id="14")

ORDERS-LOG Snapshot

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

BookMessage (id="15")

ORDERS-LOG Historical Replay

OT KNMeHTa Ha LWto3:

Logon (FIX MessageType="A")

Logout (FIX MessageType="5")

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

Heartbeat (id="6")

OrdersLogMessage (id="14")

FUT-INFO Instrument Replay

Heartbeat (id="6")
SequenceReset (id="7")
SecurityDefinition (id="21")

TradingSessionStatus (id="8")

FUT-INFO Instrument Incremental

Heartbeat (id="6")
SequenceReset (id="7")
SecurityStatus (id="5")

TradingSessionStatus (id="8")

OPT-INFO Instrument Replay

Heartbeat (id="6")

10
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Nmsa notoka Tun notoka Nmsa wa6noHa cooouieHuns

SequenceReset (id="7")
SecurityDefinition (id="21")
TradingSessionStatus (id="8")

OPT-INFO Instrument Incremental Heartbeat (id="6")
SequenceReset (id="7")
SecurityStatus (id="5")
SecurityDefinitionUpdateReport (id="4)
TradingSessionStatus (id="8")

FO-TRADES Incremental Heartbeat (id="6")

FO-BOOK-1 SequenceReset (id="7")

FO-BOOK-5 DefaultincrementalRefreshMessage (id="22")

FO-BOOK-20 TradingSessionStatus (id="8")

FO-BOOK-50

FO-TRADES Snapshot Heartbeat (id="6")

FO-BOOK-1 SequenceReset (id="7")

FO-BOOK-5 DefaultSnapshotMessage (id="20")

FO-BOOK-20 TradingSessionStatus (id="8")

FO-BOOK-50

FO-TRADES Historical Replay OT K/IMeHTA Ha LU/IH3:

Logout (FIX MessageType="5")

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

Heartbeat (id="6")

DefaultincrementalRefreshMessage (id="22")

NEWS Incremental Heartbeat (id="6")
SequenceReset (id="7")
News (id="9")

NEWS Historical Replay OT K/IMeHTa Ha Lio3:

Logon (FIX MessageType="A")

Market Data Request (FIX MessageType="V")
OT wWwno3a Ha KNneHTa:
Heartbeat (id="6")

News (id="9")

3.1.5. Ceccuu gnsa 3anpoca nponyuweHHbIX coo6weHui (TCP)

[aHHbIii cepBUC NO3BO/ISIET K/IMEHTY 3aNpoCUTL NEPEChINKy HAaGopa CooBLLEeHUI B 3a4aHHOM Anana3oHe HOMEPOB, YXe Ony6/IMKOBaHHbIX

B 04HOM 13 UDP-NOTOKOB.

B 3anpoce KneHT ykasbiBaeT Anana3oH NopsAKOBbIX HOMEPOB A4/18 Nepecbliki. MakcumasibHoe KONM4ecTBO COOBLLEeHWIA, KOTOPOe MOXET
3anpocuTb K/IMEHT, orpaHuyeHo. 3anpoc oTnpasnseTcs B Buae FIX-coobueHns Market Data Request (V). 3anpoc otnpasnsietcs no TCP-

11
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COEIMHEHMNIO, UHULIMMPYEMOMY K/IMEHTOM. OTBETHbIE COOBLLEHUS OTNPABAAIOTCA K/IMEHTY No 3ToMy xe TCP-coeanHenuio B Buge FIX-
Co0O0LLEeHWiA. o 3aBepLUEHM0 OTNPaBKM OTBETHbIX co06LLeHniA Market Data Multicast 3akpbiBaeT 310 TCP-coeguHeHue. Bce oTBETHbIE
co06LLeHnA 3aKkoanpoBaHbl B FAST-chopmar.

[nnHa kaxpaoro cooblyeHnst B TCP NoToke AaHHbIX nepefaeTcsi kak 4-6aliTHOE YMC/Io B HaYasle KaXaoro CooBLLeHUs:

e, (@ PMAP Template Message
length 1D
. R Y
W . 2 a'e "
4 hytes N bytes N bytes
\ o I ) )
Message length FAST-message

Puc. 2. Ctpyktypa coo6weHus B TCP notoke

Mo 3aBepLUeHNto oTnpaBkn coobueHnin FAST reidt otnpaBnseT kaveHTy FAST coobleHne Logout n oxmpaeT otBeTHOro FIX coobueHuns
Logout. Mocne 3aBepwerns FIX ceccun TCP coefmHeHne 3akpbliBaeTcs.

[JaHHbI CEpPBUC AOMKEH UCMO/b30BATHLCS MWL B KpaliHEM Ciyyae, ecriv Apyrve MeToAbl BOCCTAHOB/IEHNS HEBO3MOXHbI. CepBUC He o6ec-
NeynBaEeT BbICOKYIO NMPOM3BOANTENBHOCTb. CepBUC HE AOCTYNEH A/15 NMOTOKOB C arpervpoBaHHol Tabnuueli KOTMPOBOK.

3.2. FAST chopmat B "HOPMaLMOHHBbIX MOTOKax

Bce coobuleHus, otnpasnsemble Market Data Multicast, npegcraBnstoT co6oit coobuieHusi B FIX-chopmate, 3akoaMpoBaHHbIE MO NPOTO-
kony FAST (FIX Adapted for STreaming). MpoTtokon FAST 6bin pa3pa6otaH FIX Market Data Optimization Working Group gnsi ontumusa-
LI 9N1EKTPOHHOTO 06MeHa (MHaHCOBOMN MHAOPMaLMK, B YaCTHOCTW, /151 PacnpoCcTpaHeHns 601bLworo 06bEMa AaHHbIX C MUHUMa/IbHOM
3a/1ePXKKOMA.

OCO06eHHOCTLI0 pacnpocTpaHeHnst AaHHbIX B MHpOpMaLMOHHbIX NoTokax oT Market Data Multicast siBnsieTcs 1o, 4To nepeg, kaxabiM FAST-
cooblLeHnem gobasnseTcsa 4-6aiitoBas npeambyna, B KOTOPOW cofepxutcs 3HaveHne 34-ro Tara (SeqNum) crnegytowero 3a npeambynoii
FAST-coobuieHus.

3T0 NO3BOMAET MOMYYNTHL NOPALKOBLIA HOMep coobLueHus (kak Npyu 06paboTke coobLLeHuli M3 NOTOKOB A 1 B, Tak 1 Npu o6HapyxeHun
NponycKoB), He npuberas K ekoampoBaHuio camoro FAST-coo6LLeHNs — 3TO 3HAUUTENbHO 3KOHOMUT BPeMS Npu 06paboTke noToka.

Nopaaxoebiit PMAP Template OctaTtok coobweHua
HoHep D
\ L N L
. v v v
4 paiTa N GaiT N bair
g 1N ) M
Mpeawudyna FAST - coobmenune

Puc. 3. CTpykTypa coobLeHuns

3.2.1. KogupoBaHue cTton-6umra

KogupoBaHue cton-6uta siBNsieTcs 04HUM U3 cOCTaBASOWMX npoueccoB FAST, KOTOPbI/ NO3BOSIET UCK/IUNTL U3OLITOYHOCTb HA YPOBHE
nepegauyv noneii ¢ AJaHHbIMU NCMOMb3YS CTOM-6MT BMECTO NpMBLIYHOIO 6aliToBoro pasgenutensi. B FAST cton-6ut ucnonb3yercs BMECTO
cTaHaapTHoro FIX pasgenutens - 6aiita <SOH>; Takum 06pasom 7 6UTOB Kaxaoro 6aiita UCnosib3ytoTcst 415 nepesfayun AaHHbIX, a 8i 6Ut
CNYXWT 0603Ha4YEHNEM OKOHYAHWSA NONS.

3.2.2. HeaBHOE TernposaHune
Mo ctangapTy FIX npoTokona kaxaoe coobLieHne nmeet Bug;: Ter = 3HaueHne <SOH>, rge:
Ter — HOMep Nons, KOTOpoe B AaHHbIi MOMEHT nepeaaeTcs;
3SHaueHue — (hpakTUUecKoe cofepxaHme AaHHbIX 3TOro Nnons;
<SOH> — ASCII cumBOn, KOTOPLIA UCNOMB3YeTCS B Ka4ecTBe 6aliTOBOrO pasfenutens noss.
Hanpumep:

35=x|268=3 (3aronoBok coobLieHns) 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 npea/ioxeHune 1) 279=0|269=0|270=9461.50|271=133|1023=2|48=800123|22=8|346=12 (HoBOE
npeaoxeHue 2)
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FAST ycTpaHsieT 136bITOYHOCTb UCMOb3ysi Wa6/IoH, KOTOPbI ONUChIBAET CTPYKTYpY BCEro COoobLeHUs. Takoii MexaHu3M HasblBaeTcst
«HEsIBHbIM TerMpoBaHuem», T.K. FIX Teru cTaHOBATCSA HesBHOI YacTblo nepeaaBaemblx AaHHbIX. FAST-1Ua6/10H 3aMeHsIeT CUHTaKeue «Ter
= 3HauYeHne» Ha «HesiBHOe TermpoBaHue» no TakumM npasuiam:

HOMepa T3roB He NepefarTcs B COOOLLEHMN, HO 3a[aHbl B LUAGIOHE;

nocnefoBaTeNlbHOCTb Noseli B COOGLLEHUN Takas Xe Kak 1 TEeroB B LIabnioHe;

WwabnoH onpeaenseT ynopsgoYeHHbIi HAbop noseli ¢ oneparopamMu.

3.2.3. BO3MOXXHOCTU KOAUPOBaHUA NOJEeN

FAST ,D,eVICTByeT Kak MalluuHa COCTOSHUIA, KOTOpas B Ka)K,D,bIVI MOMEHT A0/DKHa 3HaTb, Kakne 3Ha4yeHuna HeOﬁXO,D,VIMO cogepxartb B naMATH.
FAST CpaBHMBAaET TeKyLlee 3Ha4eHne nonsd ¢ ero npegblayuimmm sHa4eHmem, n onpenenset, Kakoe ,D,eVICTBVIe Tpe6yeTc9| npeanpuHAThL:

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

¢ 3Ha4yeHue no ymonyaHuwo (I'IpI/IMeHF!Tb €C/1n HOBO€E 3HayeHune nona OTcyTCTByeT).

3.2.4. FAST-wabnoH

FAST-wa6noH cooTBeTcTBYET TUMY FIX COO6LLEHMS, 1 OAHO3HAYHO onpeaensieT NopsAoK Nosei B HeM.
LLlabnoH Takke CoAepXUT CUHTaKCUC, YKa3bIBaIOLLWIA TN NONS, U Kakoi MeTog, AeKoAMPOBaHUS NPUMeHATL Npu nepegave. LWabnoH 3aga-

etca B XML Buge. Kaxgoe FAST coobLLeHre B CBOK o4epelb COAEePXUT naeHTudmKaTop wabnoHa, no KoTopoMy 6yaeT NpoucxXoauTb
LeKoavpoBaHue.

3.2.5. Npouecc agekoaupoBaHusA
MpoLecc AeKoANpoBaHMA NPOUCXOAUT B CefytoLlei nocnesoBaTenbHOCTU:
1. TpaHcnopT: KnnMeHT cuctemMsl nosiyvaeT 3akoguposaHHoe FAST coobLyeHue.
2. [lekognpoBaHne naketa:
* onpegeneHvie WabnoHa;
* U3B/leYeHNEe BMHaPHbIX 3aKOAMPOBAHHbIX 6UT;
* MOCTPOEHVE COOTBETCTBUS MeX/Y NOMyYEHHbIMY BUTaMK U NONSIMU B LLAG/IOHE.
3. [lekogmpoBaHue nonei: NpUMeHeHe onepaTopoB A/151 ONpeaeneHns 3Ha4YeHNsi Ha OCHOBaHUW LWabnoHa.
4. NocTpoeHune FIX coobLieHuns.

5. O6paboTka FIX coobLyeHus.

3.2.6. dparmeHTauma coobLeHni

dparMeHTaums CoobLLEHNIA BbINOMHAETCA A1 TOro, 4To6bl pasmMep UDP nakeTa He MpeBbIwasl TUMUYHOMO Anst ceTu Ethernet 3HaueHns
napameTtpa MTU B 1500 6aiiT.

Ecnn B coobweHnn Market Data - Snapshot / Full Refresh (W) otcyTtcTtByeT Tar 893-LastFragment, TO 3T0 03HayaeT, YTO CHAMNLWOT Mo
VNHCTPYMEHTY NnepeaH B BUAEe OAHOro coobueHus. Tar 893-LastFragment, 3ano/iHEHHBIV 3HaueHneM ‘0’, oTMeYaeT B cepun oparmMeHTu-
pOBaHHbIX CO06LLEHNIA BCe cO0bLLEHNSA, KpoMe nocnefHero. Tar 893-LastFragment, 3anosiHeHHbIN 3HaYeHUeM ‘1, oTMeyaeT nocrefHee
COOOLLIeHME B CHAMLWOTE N0 JaHHOMY UHCTPYMEHTY. [103TOMY CH3MLIOT N0 MHCTPYMEHTY CefyeT CYATaTb NONyYeHHbIM, KOraa nosiyyeHo
coobueHve c 893-LastFragment = ‘1",

Ecnn B coobeHun Market Data - Incremental Refresh (X) oTcyTtcTtByeT Tar 893-LastFragment, To 3TO 03Ha4aerT, 4To pparmeHTaLumn He
BbIMO/THAMOCH U iaHHbIe HAXOAATCA B HEMPOTMBOPEUNBOM COCTOAHUM Nocne 06paboTkn 3Toro coobLeHus. Tar 893-LastFragment, 3anon-
HEHHbIIi 3Ha4YeHneM ‘0’, OTMEYaET B cepuu hparMeHTPOBaHHbIX COO6LLEHNIA BCe COOBLLEHUS], KpOMe nocneaHero. Tar 893-LastFragment,
3anoIHEHHbIN 3HaYeHreM ‘1’, oTMevaeT nocnegHee cooblieHne B cepum. MoaToMy faHHbIE HAXOAATCS B HENPOTMBOPEUMBOM COCTOSIHUM
TOJ/IbKO nocne o6paboTkm coobLyeHns ¢ 893-LastFragment = ‘1'.

3.2.7. Tunbl gaHHbIX

Mons B WabnoHe COO6LLEHNI MOTYT UMETb OAMH U3 CTaHAAPTHbLIX TUMOB AaHHbIX, TPEBYIOLLMX COOTBETCTBYOLWee AekoaupoBaHue: ASCII
cTpoka, Unicode cTpoka, Signed Integer, Unsigned Integer and Decimal. Decimal akcnoHeHTa 1 MaHTMCCa KOAMPYIOTCA Kak 0fHO COCTaBHOe
none.

FAST He nogzepxvBaeT TUnbl AN Nepegaym timestamps. FAST reiiT KoHBepTUPYET timestamp B NoAxoAALLMiA LienoymcneHHbli Tun. Mocne
LEKOAMPOBAHNA KITMEHTY criefyeT KOHBEPTUPOBATb NoslyyeHHoe Lenoe uncno B FIX UTC chopmar. Bpems Bcerga B UTC.

MpuMepbl AeKoAMpPoBaHUs timestamp:
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FIX Type FIX Pattern Sample FIX value Sample FAST value FAST field type

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

UTCDateOnly YYYYMMDD 20080812 20080812 uint32

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

3.3. BoccTtaHoBneHne nponyweHHbIX AaHHbIX

[JaHHble Bo Bcex UDP-NOTOKax pacnpocTpaHsloTCs B ABYX ak3emnsipax (A 1 B) Ha AByX pasHbix multicast-agpecax. KnmeHTy pekomeHay-
eTcsi 06pabaTbiBaTb 06a NOTOKA B BUAY HErapaHTUPOBaHHOCTY AocTaBku UDP-NakeTos.

MOXET CNy4nTLCS Tak, 4To ByayT yTepsiHbl NakeTbl U3 060MX NMOTOKOB, B 3TOM C/lydae Hy)XHO BOCMO/Ib30BaTbCS NPOLieAypoit BOCcCTaHOB/E-
HUS AaHHBIX.

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

Fast Gate npefjocTaBnseT HECKObKO MEXAHU3MOB [/l BOCCTAHOB/IEHUS JaHHbIX. PEKOMeHAyeTcs B NepBYto o4epefb UCMo/b30BaTh NoTo-
K1 Recovery. BoccTaHoBneHus npu nomoluy TCP-coeanHeHus 6onee Mef1eHHbIii NpoLecc, Npu KOTOPOM paspeLLeHo 3anpalumnBarb orpa-
HUYEHHOE KONMYEeCTBO COOBLLEHUIA, UM peKOMeH/YeTcsl NoNb30BaTLCS B UCKTIOUMTENBHBIX Cy4yasix, Korga Apyrve cpescTsa no Kakum-m6o
npuuYMHaM HELOCTYMHbI.

3.3.1. BoccTaHOBMeHue nponyLeHHbIX AaHHbIX U3 NOTOKOB Recovery (UDP)

BoccTtaHoBneHne nponyLeHHbIX faHHbIX 13 [TOTOKOB Recovery MOXeT 6bITb NCNOMb30BaHO AJ151 NONyYeHUs 60/bLLIOM0 06bEMa NOTEPAHHbIX
OaHHbIX 1 ANS NOAKII0YEHNs nocne ctapta Topros. B notokax Recovery yepes chvKCMpOBaHHbIN MHTEPBasT BPEMEHW PacnpoCTpaHsTCA
CHIMNLLOTbI PbIHOYHBIX AaHHbIX. B Kaxxgom coobuieHnn Market Data - Snapshot/Full Refresh (W) Tar 369-LastMsgSeqNumProcessed cooT-
BeTCTBYeT Tary 34-MsgSeqNum nocnegHero coobuweHms Market Data - Incremental Refresh (X) B COOTBETCTBYHOLLEM NOTOKE, BK/TOYEHHOIO
B AaHHbI CHIMLIOT, a HOMEP 0GHOBEHNST K&XXA0r0 MHCTPYMEHTA, cogepxalymincs B Tare 83-RptSeq coobuyeHns Market Data - Snapshot/
Full Refresh (W), cOOTBETCTBYET HOMEPY MHKPEMEHTA/ILHOTO 0GHOB/IEHUS, CoAepXallerocs B Tare 83-RptSeq cooteeTcTBytowero MDEnNtry
nocnegHero coob6uieHns Market Data - Incremental Refresh (X), BKAOUEHHOrO B AaHHbI CH3NLWOT. TakuM 06pa3om, No NponyckKy B nocne-
posatesibHocTy 34-MsgSeqNum MOXHO onpeaenivTb NPon3oLLeLulyo NoTepro faHHbIX, a No Nponycky B nocnegosaresibHocTAX 83-RptSeq
OnpeaenuTb, N0 KaKUM MMEHHO MHCTPYMEHTaM JaHHble NPOMyLLEHbI.

[laHHble N0 MHCTPYMEHTY B KaHausle MHKPEMEHTasIbHbIX 0GHOBNEHWIA CedyeT cunTaTh akTyaslbHbIMK C TOTO MOMEHTA, Kak HoMep 06GHOB/e-
HUS 3TOrO MHCTPYMeHTa B Tare 83-RptSeq coobueHmnst Market Data - Incremental Refresh (X) ctaHeT 60/1bLUe 3TOro Homepa B aHa/1I0rMYHOM
Tare coobuleHns Market Data - Snapshot/Full Refresh (W) ans 31oro MHCTpymMeHTa.

Takke AaHHble N0 MHCTPYMEHTY B KaHau/1e MHKPEMEHTasTbHbIX OGHOB/IEHUI MOXHO CUMTaTb aKTyaslbHbIMU C TOTO MOMEHTA, Kak NopsiAKOBbIA
Homep coobueHunss Market Data - Incremental Refresh (X) ctaHeT 6onblue 3HadeHust Tara 369-LastMsgSeqNumProcessed coobLyeHus
Market Data - Snapshot/Full Refresh (W) no aTomy UHCTPYMEHTY.

HymMepaumsi COOBLLEHMIA B KaXKAO0M LIMK/1e OTNPABKM CHIMLLIOTOB HaumMHaeTcs ¢ 1. [103ToMy Bce CHAMLLOThI C/IeAYET CUATATL NOJTyYEHHbIMY,
Korfa NpuxoAuT COOBLLEHNE C NOPSIAKOBLIM HOMEPOM 1, KOTOPOE OTHOCUTCS K ClIeYHOLLEMY LIKITY.

Ecnu B coobuieHunn otcyTcTByeT Tar 893-LastFragment, TO 3TO 03HAYAET, YTO CHAMLWWOT MO UHCTPYMEHTY NepefaH B BUAE O4HOro coobLue-
Hus. NHaue Tar 893-LastFragment, 3an0fHEHHbI 3HaYeHVEM ‘1, OTMeYaeT nocsieaHee CoobLeHME B CHIMNLWOTE MO 4aHHOMY MHCTPYMEHTY.
[M03TOMY CH3MLWIOT NO MHCTPYMEHTY C/IeAYET cumTaTh NOMYyYEHHbIM, KOrga noslyvyeHo coobueHne ¢ 893-LastFragment = ‘1.

Moka nAET nonyyeHve CHINLLOTA, KNMEHT AO/MKEH HaKan/MBaTb COOOLLEHMS N3 KaHasla MHKPeMEHTasTbHbIX 0GHOBIEHWI, YTOObI NPUMEHUTb
MX Moc/e NoslyYeHns CHanLwoTa.

[MocnepoBaTenbHOCTb LWAroB Npy BOCCTAHOB/IEHWMN COOTBETCTBYET Laram 4—7, npuBeAeHHbIM B pasgen 2.1.

[Mocne BoccTaHOBNEHUSI MPONYLLEHHbIX COOBLLEHWI KNMEHTY CNeayeT NpekpaTuTb cnywartb NOTok Recovery, 4Tobbl He NneperpyaTb CBO
CeTeBY0 NHPPACTPYKTYPY.

3.3.2. BoccTaHOoBneHue nponylieHHbIX AgaHHbIX no TCP-coeauHeHUI0

BoccTaHoBneHWe fgaHHbIX, MPonyLEeHHbIX B OCHOBHbIX (Incremental) notokax: Trades n ORDERS-LOG (MOTOK aHOHUMHbIX 3asiBOK U CL1€/10K)
MOXHO BbINOMHUTB, 3anpocuB nx no TCP-coefnHeHN0. [laHHbIi Cnoco6 BOCCTAHOBNEHWS He ABNAETCSA BbICOKONPOW3BOANTE/bHBLIM, U €ro
cnepyeT UCnonb30BaTh TOMLKO B KpaiHeM crlyyae 1 TO/bKO AJ11 3anpoca Heb0o/bLIOro KoNnyecTsa NPonyLLEeHHbIX coobLeHuii. KonmuecTBo
COO0O6LLEeHWIA, KOTOPOE MOXET ObITb 3aNPOLLEHO KIMEHTOM 3a OAHO NoAKIYeHne, pasHo 1000.

[nsa 3anpoca NponyLeHHbIX AaHHbIX KIMEHT AO/MKEH BbINOMHUTL Cneayolve AeicTBus:

1. YcraHoBuTb TCP-coenmHeHune ¢ cepeepoM Market Data Multicast.
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2. OTnpaBuTb cepaepy FIX-coobuieHre Logon(A). B cnyyae ycneliHoli aBTopusaumm, cepsep oteetuT FAST-coobuieHnem Logon(A).
3. OtnpaBuTb cepBepy FIX-coobueHne Market Data Request (V), B KOTOPOM HEOBGXOAMMO yKa3aTb:
a. imanasoH NopsiAKOBbIX HOMEPOB 3anpallunBaeMbix coobLleHnii — B Tarax 1182-ApplBeginSegNo 1 1183-ApplEndSegNo.

Ecnu 3anpoc MOXeT 6biTb 06pa6oTaH, cepeep OTNPaB/sSeT KIVEHTY 3anpolleHHble FAST coobLyeHus ¢ NopsiaKoBLIMU HOMepamu, Nnog,
KOTOPbLIMU 3TV COOBLLEHNS U3HAYA/ILHO GbIfIM ONY6G/IMKOBAHbLI B COOTBETCTBYHOLLEM MoToKe.

Ecnu 3anpoc He MOXeT 6bITb 06paboTaH, kKNneHTy oTnpasnsieTcs FAST-coobueHme Logout (5) ¢ onmcaHvem NpuymnHbl OTKasa.
Mocne oTnpaBku OTBETa CEpBEp 3aKpbIBAET COEANHEHME.

CepBep 06pabarbiBaeT TO/IbKO NepBblii 3anpoc OT KAUeHTa. ECnu kNneHT nockblnaeT 6o/iee 0AHOMO 3anpoca, BTOpoi U nocnegyolime
UrHOPUpYHOTCS.

Ec/n B TeueHne 1 CekyHAbl OT K/IMEHTA He MOCTYMNaeT HUKAKOoro 3anpoca, TO CepBep 3aKpbIBAET COeAUHEHNE.

3.4. Copoc HOMepoB CO0OLEHNA

EXXecyTouHO npoucxoaut oyncTka Fast Gate oT COOGLLEHWIT TOProBOI ceccun npeaplayLiero aHsA 1 c6poc HoMepoB Coo6LLeHwid. Mocne
cbpoca HoMepoB B NoTokax (incr) TpaHcnupyetcsa coobleHne Sequence Reset ¢ HoBbIM HOMepoM B none NewSeqNo. Mpu nonyyeHun
cooblLLeHns Sequence Reset KIMEHT JO/MKEH YCTAHOBUTL HOMEpP coo6LLeHWiA B 3HaueHne NewSeqNo 1 cbpocuTb Homepa RptSeq.

[ina Fast Gate ycTaHOB/IEH TEXHONOIMYECKUI NepepbIB, Noc/e 3aBepLUeHNs KOTOPOro NPOUCXOAMT COPOC HOMEPOB COOBLLEHWIA:
* CPO4HBIN pbIHOK - ¢ 00:00 no 09:00;

Bo Bcex OCHOBHbIX NoTokax (incr), kpome notoka FO-TRADES, npoucxoanT c6poc HoMepa coobLeHUiA B 3Ha4YeHe 1 n cbpoc Homepa
RptSeq B 3HaueHue 1. B ocHoBHOM notoke (incr) FO-TRADES npovcxoanT cépoc Homepa coobLLeHwii B 3HadeHne N 6onbLluee nnn paBHoe
1 1 c6poc Homepa RptSeq B 3HaUeHve 6osbLuee NN paBHOE 1, Npu 3TOM TpaHC/IMpPyeTCs Napa coobLeHunii Sequence Reset:

Bo Bcex OCHOBHbIX moTokax (incr), kpome notoka FO-TRADES npoucxogut c6poc Homepa coobLyeHuii B 3HaYeHne 1 n cbpoc Homepa
RptSeq B 3HaueHne 1. B ocHoBHOM notoke (incr) FO-TRADES nponcxognT c6poc Homepa coobLeHunii B 3HaveHne N 6onbLuee nnmn paBHoe
1 n c6poc HoMepa RptSeq B 3HaueHVe 6onbLuee UK paBHoe 1, Npyu 3TOM TpaHCcMpyeTcs napa coobLeHnii Sequence Reset:

» Sequence Reset: MsgSegNum=N NewSeqNo[36]=1
» Sequence Reset: MsgSeqNum=N NewSeqNo[36]=N

Mocne TpaHcnaumm aTnx coobeHnii B TCP Recovery goctynHbl FAST coobLeHunsi ¢ Homepamu oT 1 Ao N-1 BkounTenbHo, cogepxative
CAEeNKV Npeablayliei BeuepHeli [oMNOHUTENbHON TOProBoi ceccun. HauanbHblii HOMep RptSeq KIMEHT MOXET NOMyunuTb OAHUM U3 ABYX
cnocobos:

* BbIMOJIHMB 3anpoc 1 06paboTky coobLleHnii c Homepamu oT 1 go N-1 u3 cepsuca TCP Recovery;

* BbIMNO/HNB NMoAKNoYeHne K notoky Recovery (UDP) B cootBeTcTBUM C pasgenom "3.3.1. BoccTaHOBAEHME MPONYLLEHHbIX AaHHbIX U3
notokos Recovery (UDP)".
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4. NyonnuHbii FIX nHTepdeiic

OnuncaHne wuHTepdheiica 6asmpyeTca Ha crneuyndukauum crtaHgapTHoro npotokona FIX Bepcum 5.0 SP2 (https://www.fixtrading.org/
standards/fix-5-0-sp-2) . MpegnonaraeTcs, 4To N0/Ib30BaTE b YK€ 3HAKOM C OCHOBaMU 3TOr0 NPOTOKO/a.

B onucaHnu cooBLLeHUI ANt KXKAO0rO NONs yKasaHbl:

» Tag — yHuKasbHbIN nAeHTUdMKATOP NOMs; UCNonb3yeTcs npy hopmuposaHnn FIX coobLueHus;

* MMone — uMs Nons; He Ucnosb3ayeTcs Npu hopMupoBaHny FIX coobLueHusl, BBEAEHO A1 yA06CTBa, B KAUECTBE KPATKOTo OnMcaHus;

+ Hanuuue — npu3Hak, KOTOPbIi NOKa3bIBAET, O/DKHO /M Nosie 0653aTesbHO NPUCYTCTBOBATL B COO6LLEHNN:

* Y - obsA3arensHoe norne;

* N - Heob6s3aTefIbHOE None;

* C - 06s13aTe/bHO NpW BbINOMHEHWM YC0BUS (YkasaHo B rpache OnucaHue);

* OnucaHue - getanbHoe onvucaHue nons,

¢ flonycTumMble 3HA4YEHUs - [OMNO/THUTESIbHbIE OrPaHNYeHus.

CumBon "*" - NpU3HaK OTNNYMA OT cTaHgapTHoro FIX npotokona.

4.1. N'pynnbl nonemn

MHorve coobLueHus cogepxar nepecekatoLmiics Habop nonei. Tak, HaNpUMep, Kaxaoe coobLueHne [O/MKHO coaepxXaTb Nons rpynmbl
Standard Message Header, HecyLuue crye6Hyo MHhopMaLuuio.

4.1.1. Standard Message Header

CTaHaapTHbIi 3aro/loBOK, KOTOPbI 4OKHO COAEPXaTb KaX40e COOBLLEeHNE.

Tag Mone Hanu- OnucaHve JonycTumble 3Ha4YeHusA
une
34 MsgSeqNum Y MopsaKoBbI HOMep COOOLLEHMS.
35 MsgType Y OnpegensieT TMn coobLyeHns.
49 SenderCompID Y MaeHTudmkatop otnpasutens coobueHus. |'KASE' - KazaxctaHckas hoHaoBas 6upxa
52 SendingTime Y Bpems oTnpasku coobLLeHNs.
1128 | ApplVerlD Y WpeHTtndmkaTop Bepcum FIX npoTtokona. '9' (FIX50SP2)

4.2. Coo0LueHNA CeECCMOHHOro YpPOBHA
4.2.1. Logon (A)

FIX-coobLeHure, nHnummpyoLlee yctaHoBKy ceccum k cepsucy TCP Recovery.

Tag Mone Hanuune OnucaHve
BeginString Y [onyctumbie 3HaveHnst: «FIX.4.4» n «FIXT.1.1».
BodyLength [nvHa cooblueHns

35 MsgType Y «A»
553 Username N Niobas cTpoka
554 Password N Niobas cTpoka
10 CheckSum Y KoHTponbHasa cymma
FAST-coobLeHne, NOATBEPXAAtOLLEE YCTaHOBKY ceccuun k cepaucy TCP Recovery.
Tag ‘ Mone Hanuune OnucaHvne
<Standard Message Header> Y Tun coobLyeHuns ‘A'.
4.2.2. Logout (5)
FIX-coobLeHure, nHnummpyoLlee 3aBeplueHve ceccun ¢ cepsucom TCP Recovery.

Tag Mone Hanuune OnucaHvne
BeginString Y [onyctumbie 3HaveHunst: «FIX.4.4» n «FIXT.1.1».
BodyLength Y [nvHa coobLeHns
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Tag Mone Hanuune OnucaHvne
35 MsgType Y «5»
10 CheckSum Y KoHTposbHasa cymma
FAST-cooblieHune, nogTeepxaatoLLee 3aBepLueHne ceccum ¢ cepsucom TCP Recovery.

Tag ‘ Mone Hanunuue OnucaHue
<Standard Message Header> Y Tun coobLuexuns '5'.

4.2.3. Heartbeat (0)

Fast Gate oTnpasnsieT cooblyeHre HeartBeat npy 0TCYTCTBUM B NOTOKe ApYrUX COO6LLEHWIi B TeueHun 30 CekyHA.

Tag ‘ Mone Hanunuue OonucaHue
<Standard Message Header> Y Tun coobLeHuns '0'.
4.2.4. Sequence Reset (4)
Tag ‘ Mone Hanuune OnucaHvne
<Standard Message Header> Y Tun coobLuexuns '4'.
36 ‘NeWSeqNo Y HoBblli HOMep nocnefoBaTe/IbHOCTHU.

4.3. CoolLieHusa 6U3HeCc-N1ornyecKoro ypoBHs

B faHHOM paszesie onucaHbl COOGLLEHNS BCEX MOTOKOB, 3a UCK/OYeHMeM NOToka aHOHUMHbIX 3asiBOK U caenok (ORDERS-LOG), onvcaHue
KOTOPOro NPUBEAEHO HUXE - CM. pasaen 5.

MognepxuBatotcs crnegytowme FIX coobLueHms:

« Security Definition — ViHchopmauusi 06 MHCTpymeHTe.

 Security Status — /13mMeHeHVe cTaTyca, MMMUTOB LieHbl, pasMepa rapaHTUiiHOro o6ecneyeHst y IHCTPYMEHTA.

« Trading Session Status — CtaTyc TOproBoii ceccum.

« Security Definition Update Report — BonaTuibHOCTb U TeOpeTuYeckme LeHbl OMNLMOHOB.

* News — Coob6LleHNs agMUHNCTpaTopa Toproeoii cuctemsl SPECTRA.

» Market Data Request - 3anpoc nponyLLeHHbIX JaHHbIX.

» Market Data - Snapshot | Full Refresh — CHanwoT ¢ gaHHbIMKU, Hanpumep, NOHOE COCTOSIHNE CTakaHa.

» Market Data - Incremental Refresh — O6HOB/ME€HME AaHHbIX.

4.3.1. Security Definition (d)

MHpopmaLysi 06 MHCTPYMeHTE.

Tag ‘ Mone Hanuune OnucaHvne

<Standard Message Header> Y Tun coobueHns 'd'

911 TotNumReports Y O6Luee KOMMYECTBO COOBLLEHUI B TEKYLLEM CMUCKE.

1301 Marketld* Y MIC 6upxu

48 Securityld C YHUKanbHbI/i YNCI0BOI KO MHCTPYMEHTA.
YHUKaNIbHOCTb UAEHTUGMKATOPa rapaHTUpyeTCst B paMKkax cermeHTa pbiH-
Ka, 3agaHHoro nonem MarketSegmentld.

22 SecurityldSource C '8' - Exchange Symbol

55 Symbol N Onucaresib UHCTPYMEHTA.

107 SecurityDesc N HavmeHoBaHWe NHCTPYMeEHTa.

167 SecurityType N Tun cBAsku - 'MLEG' - kaneHgapHbIii cnpes.

461 CFICode N Knacc chnHaHcoBoro MHCTpymeHTa no ctangapty 1SO-10962. lonycTumbie
3HaYeHWs1 NpUBELEHbI B TAG/IULE HUXKE.

231 ContractMultiplier N KonunyecTtso eAnHWL, 6a30BOro akTneBa B UHCTPYMEHTE.

969 MinPricelncrement N MUWHWUMa/TbHBIN LWar LeHbI.

1146 MinPricelncrementAmount CTOMMOCTb Lara LeHsbl.
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Tag Mone Hanuune OnucaHvne
15 Currency N BantoTta nnarexa
1148 LowLimitPx* N HWwKHUIA NUMUT UeHbl. TonbKo ANsi obloYepcoB 1 KaneHAapHbIX CNpeaos.
1149 HighLimitPx* N BepxHuiA NUMUT LeHbl. ToNbKO ANS (hbOYEPCOB U KaneH4apHbIX CPeaoB.
1300 MarketSegmentld* N CermMeHT pbiHKa. [JonyCcTUMbIe 3HaYeHWs1 NPUBEAEHBI B TaGNMLE HUXE.
336 TradingSessionld N* Tun Toprosoii ceccuu:
e '1'- AHeBHasa ceccus
* '3'- yTpeHHssa ceccus
« '5'- BeyepHAA ceccua
5842 ExchangeTradingSessionld* N M aeHTudmkaTop TOproBoii ceccuu.
5678 Volatility* N BonatunibHOCTb onuuoHa.
20006 TheorPrice* N TeopeTnyeckas LeHa onuuoHa.
20007 TheorPriceLimit* N TeopeTnyeckas LeHa onuuoHa ¢ y4eToM IMMUTOB.
20002 InitialMarginOnBuy* N * (pblouepchl - rapaHTUiiHOe obecrneyeHne nokynaTens
¢ OMUUOHbI - 6A30BOE rapaHTUHOE 0becneyeHne Nog NOKynKy Mapxupye-
MOro OnuuoHa
20000 InitialMarginOnSell* N * dbbtouepchbl - rapaHTuitHOe obecneyeHne npogasLia
* OnuMOHbI - 6a3oBOe rapaHTuiiHoe obecneyeHre Nog ofHY HEMoKpPbITYo
no3nuMIo Nognvcymnka
20001 InitialMarginSyntetic* N Ba3oBoe rapaHTWiiHOe o6ecneyeHne nog, oAHY NOKPbITYO MO3ULMI0 NoANUC-
ymka. TosIbKO A5 OMLVOHOB.
326 SecurityTradingStatus* N CoCTOsIHME TOProB/IN MO UHCTPYMEHTY:
e '21' - ceccus N0 MHCTPYMEHTY Ha3HayeHa
e '17' - ceccus oTKpbITa
e '2' - ceccus npuocTaHoBeHaA
¢ '18' - ceccus 3aBepLueHa
¢ '19' - He TOpryeTcs Ha 3TOM pPbIHKE
711 NoUnderlyings N =1
=>311 UnderlyingSymbol N Kof 6a30BOro aktuea.
=>309 |UnderlyingSecuritylD N MaeHTudmkaTop hbloYEPCHOT0 NHCTPYMEHTA.
=> 2620 |UnderlyingFuturelD N Uucnosoli naeHTudukarop 6a3oBoro MHCTPyMeHTa. TpaHC/IMpyeTcs ToMb-
KO [AJ151 OMLMOHOB.
1141 NoMDFeedTypes N* Konnuyectso nosTopsAoWmxcs 6/10K0B.
=>1022 |MDFeedType N Tun cdmga.
=>264 MarketDepth N [ny6uHa arpernpoBaHHON TabnunLbl KOTUPOBOK.
=>1021 |MDBookType N Tun arpernpoBaHHoO Tabnmubl KOTUPOBOK:
» '1'- Top of Book
» '2'- Price Depth
555 NoLegs N =2
=> 600 LegSymbol N Onucartesib UHCTPYMEHTA, BXOAALLETO B CBA3KY.
=>602 |LegSecuritylD N YHVIKasTbHbIA KOJ, UHCTPYMEHTA, BXOASLLETO B CBA3KY.
=>623 |LegRatioQty N KoathdomumeHT konuuectsa. Cmbicn nons LegRatioQty coctouT B ykasa-

HWUW KO/IMYECTBAa M HanpaBfeHNs NHCTPYMEHTA, BXOAALLErO B CBA3KY: eC/u
3HaueHne LegRatioQty > 0, TO AaHHbIi MHCTPYMEHT BXOAUT B CBA3KY C
TEeM e HanpaB/fieHMEM, C KakuM 1 3asiBka no cBs3ke, ecnun LegRatioQty
< 0 — c NpOTMBONONIOXHBLIM. AGCOMOTHOE 3HaveHne LegRatioQty onpege-
nseT K03 PULMEHT, Ha KOTOPbI YMHOXAaEeTCS KONMYECTBO e4MNHUL, UHCTPY-
MEHTa-CBS3KM B 3asBKe [/19 NO/TyYeHNs KONNMYecTBa eAnHuL, MHCTpPYyMeHTa
LegSymbol.
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Tag Mone Hanuune OnucaHvne
455 SecurityAltID* N CUMBO/IbHBI KOf UHCTPYMEHTA.
456 SecurityAltiIDSource* N Knacc ans SecurityAltID (455):
« '8'- Exchange Symbol
¢ '4' - ISIN number
864 NoEvents N ¢ '2'- ons obtoyepcos
e '4' - ANsA ONuUMOHOB
=>865 EventType N EventType=7. [lata OKOHYaHMs obpaLLeHns MHCTPYMEHTA.
=>866 EventDate
=>1145 |EventTime
=>865 EventType N EventType=100. [JaTa Ha4as1ia aKcnupaumm MHCTpyMeHTa.
=>866 EventDate
=>1145 |EventTime
=>865 EventType N EventType=101. lata OKOHYaHUA SKCNMpaLu MHCTPYMEHTA.
=>866 EventDate
=>1145 |EventTime
541 MaturityDate N [ara ncnosnHeHusa MHCTpyMeHTa. ToNbKo 4718 (hblovepCcoB.
1079 MaturityTime
870 NolnstrAttrib N =3
=>871 |InstrAttribType N =203
=> 872 InstrAttribValue N Tun nHcTpymeHTa no SWIFT.
=>871 |InstrAttribType N =204
=>872 |InstrAttribValue N FocyAapCTBEHHbIV perncTpaLyMoHHbIA HOMep.
=>871 InstrAttribType N =200
=> 872 InstrAttribValue N O6wWuii 06bEM LiEHHBIX ByMar, BbIMyLLEHHbIX AMUTEHTOM, B LUTYKaX.
202 StrikePrice N LleHa cTpaiika gnsi onuyoHoB.
20005 QuotationList N KOTrpOBa/IbHBbI CAVCOK.
879 UnderlyingQty N HoMuHasIbHasi CTOMMOCTb MHCTPYMEHTA.
318 UnderlyingCurrency N Kog, Bas1t0Tbl HOMUHA/IBHOW CTOMMOCTY UHCTPYMEHTA.
20008 Flags* N Mone siBNsieTCA 6UTOBOI MacKOM.

[Mone MOXeT NpuHUMaTh creayowme 3HayeHnsa ons quroqepcos N KaneH-
AapHbIX cnpeaos:

¢ 'Ox1' - MNMpu3HaK TOProeax B AONO/THUTENIbHYIO TOProBYH ceccuto (Beyep-
HIOKO/YTPEHHIOL0)

¢ '0x10' - Npr3HaK aHOHUMHOW TOProBAn

¢ '0x20' - Mpu3HaK HeaHOHMMHO TOProBN

¢ '0x40' - MNpu3HaK TOProB/IN B OCHOBHY CECCUI0

¢ '0x100' - Mpu3HaK UHCTPYMEHTA-CBA3KMN

¢ '0x40000' - Mpu3Hak KonnarepasbHOro MHCTPyMeHTa

« '0x80000' - VicnonHeHne B BEUEPHWIN NI MPOMEXKYTOUHBIA KITUPWHT:
e '0' - BEUEPHUIA KITMPUHT

e '1' - NPOMEXYTOUHBI KNNPUHT

Mosie MOXEeT NPUHUMATL CNeayHoLMe 3HAUYEHVS /1S OMLVOHOB:

19



Cneuudukauus npotokona FAST 27.04.2022

Tag Mone Hanuune OnucaHvne

* '0x1' - Mpr3HaK TOPros/in B [OMNOMHUTE/bHYIO TOPIOBYO Ceccuto (Bevep-
HIOKO/YTPEHHIOL0)

* '0x10' - Mpu3HaK aHOHUMHO TOProBN
¢ '0x20' - NMpn3HaK HeaHOHVWMHO TOProBN

* '0x40' - MMpun3HaK TOProssiv B OCHOBHYIO CECCUI0

20040 MinPricelncrementAmountCurr N CTOMMOCTb MMHUM&J/TILHOTO Liara LeHbl, BblpaXeHHas B BaJllOTe.
B coobueHusx B notoke OPT-INFO B none TpaHcnvpyetcs ‘nullValue'.

20041 SettIPriceOpen N PacueTHas ueHa Ha Hayas10 ceccum.

CumBon ™' - Npu3HaK oTMuns oT ctaHgapTHoro FIX npoTtokona.

Ta6n. 1. Koabl cermeHTOB pbiHKa KasaxcTaHckoli hoHA0BO GMpxu

Kopa 6upxu Kop cermeH- CFl kog | Tun cBA3KKN OnucaHune
Ta pblHKa
KASE D FXXXSX Pbroyepcbl:
FFXCSX e« 'FXXXSX' - HeonpegeneHHblii TN  (ObIOYEPCHOrO  KOHTpaKTa
(Standardized Unknown Future, Unknown delivery)
FCXCSX
¢ 'FFXCSX' - pacueTHblii (oblouepc Ha OOHA0BOW U AEHEeXHOW CeKumsix
FXXCSX pbiHka (Standardized Financial Future, Cash delivery)
FFXPSX + 'FCXCSX' - pacueTHblii thblouepc Ha TosapHoi 1 NAMEX CeKLusaX pbiHKa
(Standardized Commodity Future, Cash delivery)
FCXPSX
¢ 'FXXCSX' - pacueTHblli (hblouyepc B WHbIX cnyvasax (Standardized
FXXPSX Unknown Future, Cash delivery)
¢ 'FFXPSX' - nocTaBoYHbI (hbHUEPCHbIV KOHTPAKT Ha (hOHA0BOW U AEHEX-
HOM1 cekuusix pbiHka (Standardized Financial Future, Physical delivery)
* 'FCXPSX' - nocTaBOYHbI iblo4epCHbI KOHTPAKT Ha ToBapHoii 1 NAMEX
cekumax poiHka (Standardized Commodity Future, Physical delivery)
¢ 'FXXPSX' - nocTtaBoYHbIi (PblOYEPCHbI KOHTPaKT B WHbIX Cryvasx
(Standardized Unknown Future, Physical delivery)
KASE D FXXXXX MLEG KaneHgapHble cnpefbl
KASE D OCAFPX OnuMoHbI:
OPAFPX * 'OCAFPX' - amepukaHckumin onuymoH Call
OCEFPX ¢ 'OPAFPX' - amepuiKaHcKuii onumoH Put
OPEFPX » 'OCEFPX' - eBponeiickuii onuumoH Call
* 'OPEFPX' - eBponeiickuii onumoH Put

4.3.2. Security Status (f)

COOGLU,GHVIE TpaHCnpyeTcsa nNpn USMeHeHun ctaryca, IMMUTOB LieHbl UK pasmepa FapaHTVII?IHOFO obecneyeHus Y UHCTPYMEHTa.

Tag ‘ Mone Hannuue OnucaHune
<Standard Message Header> Y Tun coobueHuns 'f'
48 Securityld C YHVKa/TbHbIN YACTOBOW KO MHCTPYMEHTA.
22 SecurityldSource C '8' - Exchange Symbol
55 Symbol N onucaresnib UHCTPYMEHTA.
326 SecurityTradingStatus* N CoCTOsIHME TOProBAN NO MHCTPYMEHTY:

e '21' - ceccusi NO MHCTPYMEHTY Ha3HayeHa
e '17' - ceccust OTKpbITa

e '2'- ceccus NpYocTaHoB/IeHa

* '18' - ceccus 3aBeplUeHa

20




Cneuudukauus npotokona FAST

27.04.2022

Tag Mone Hannuue OnucaHue
¢ '19' - He TOPryeTcsa Ha 3TOM pbIHKe
1148 | LowLimitPx* HWKHWIA NIUMUT LeHbl. TonbKo ANS hbloYepcoB 1 KasleHAaPHbIX CNpeaos.
1149 | HighLimitPx* BepxHuiA NUMUT LeHbl. ToNbKO A1 (ObOYePCOB U KaneH4apHbIX CNpeaos.
20002 |InitialMarginOnBuy* * hbroyepcsl - rapaHTUiiHoe obecneyeHne nokynarens
* ONUWMOHLI - 6a30BOE rapaHTMitHOe obecnedeHne nog MoKynKy MapXXvMpyemoro onum-
OHa
20000 |InitialMarginOnSell* * hbroyepcesl - rapaHTUiiHoe obecneyeHve npoaasLa
* OnNuUMOHbI - 6a3oBOe rapaHTWiiHoe obecrneyeHne nog OfHY HENOKPbLITYIO MO3ULMI0
nognucumnka
20001 |InitialIMarginSyntetic* BasoBoe rapaHTuiiHoe obecneyeHre Nog O4HY NOKPbLITYH0 NO3ULMI0 Nognuncunka. Tonb-
KO A4/151 OMNLMOHOB.

4.3.3. Trading Session Status (h)

COOGLU,eHVIe TPaHC/INPYEeTCA B Ha4daule N KOHLE TOProBbIX ceccuii n NPOMEXYTOYHOrO K/IMpUHra.

Tag ‘ Mone Hanunuue OnucaHve
<Standard Message Header> Y Tun coobLuexuns 'h'
336 TradingSessionld Y Twn TOprosoli ceccuu:
e '1'- nHeBHasa ceccus
e '3'- yTpeHHsaa ceccusa
« '5'- BeyepHsa ceccusa
5842 ExchangeTradingSessionID* N M peHTudhmkaTop ToproBoii ceccuu.
340 TradSesStatus CocTosiHME TOProBoli ceccun:
* '4' - ceccus HasHayeHa
e '2'- ceccus OTKpbITa
* 'l' - ceccus npuocTaHoB/IEHA
¢ '3'- ceccus 3aBeplueHa
1368 TradSesEvent N Co6bITVS TOProBOiA ceccum:
¢ '0' - BO30OHOB/IEHME TOPrOB NOC/IE NPOMEXYTOYHOIO KIMPUHIa
e 'l' - OTKpbITME N 3aKpbITUE ceccun
¢ '3'- 13MeHeHue cTatyca ceccum
1301 Marketld N* MIC 6upxu:
* 'KASE' — KaszaxcTaHckas hoHaoBas bupxa
1300 MarketSegmentld N* CerMeHT pblHKa:
* 'D' - dhbtoyepchbl, KasieHaapHble cnpesbl, ONuUVOHbI
e 'S* - eHHble Bymaru, obnuraumm, ToBapbl
342 TradSesOpenTime N [ata v Bpemsi Hayana ToproBoi ceccuu.
344 TradSesCloseTime N [ata 1 Bpems 3aBepLLEHUSI TOPTOBOI ceccuu.
5840 TradSesIntermClearingStartTime* N Bpems Havana NpoMeXyTOYHOIo KMpUHra.
5841 TradSesIntermClearingEndTime* N Bpemsi OKOHYaHUSA NPOMEXYTOYHOTO K/IMPUHIa

CvMBOA *' - NpU3HaK 0T/IMYKA OT cTaHgapTHoro FIX npotokona.

4.3.4. Security Definition Update Report (BP)

BonatnsibHOCTL 1 TeopeTMYECKME LiEeHbI OMLIMOHOB.

Tag ‘

Mone

Hanuuue

OonucaHue

<Standard Message Header>

Y

Twn coobueHus ‘BP!
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Tag Mone Hanuuue Onucaxve
48 Securityld C YHWKabHbIA YNCI0BOM KO MHCTPYMEHTA.
22 SecurityldSource '8' - Exchange Symbol
5678 Volatility* N BonaTtwibHOCTb OnuuoHa.
20006 TheorPrice* N TeopeTnyeckas LeHa onuuoHa.
20007 TheorPriceLimit* N TeopeTnyeckas LieHa OrnuuoHa ¢ y4eToMm IMMUTOB.

CumBon *' - Npu3HaK oTIMumns oT cTaHgapTHoro FIX npotokona.

4.3.5. News

(B)

CoobLeHns agMrMHUcTpaTopa Toproeoi cuctemsl SPECTRA. HoeocT CKPUH.

Tag ‘ Mone Hanuuue OnucaHve
<Standard Message Header> Y Tun coobLieHuns 'B'
893 LastFragment N MHavkaTop, nokasbiBalLWuiA, ABNAETCA NN COOBLLEHNE NOCNELHNM B Ce-
pvK COO6LLEHNI, CHOPMMPOBAHHBLIX MO HOBOCTU C MAEHTUCMKATOPOM
NewsID.
[Jlonyctumble 3Ha4YeHus:
* 0 — He nocnegHee coobLueHne
* 1 - nocnegHee coobLieHve
Mone onuuoHanbHoOe, NpW OTCYTCTBMMU MO B COOBLLEHMM cuMTaeTcs,
4TO NakeT ¢ coobLeHneM He Bbi hparMeHTVPOBaH.
1472 NewsID N YHWKaNbHbIN naeHTUUKaTOp HOBOCTY.
42 OrigTime N [ara n Bpemsi HOBOCTMW.
1474 LanguageCode N FA3bIK COOOLLEHMS.
61 Urgency N Mpu3HaK CPOYHOCTU COOOLLEHMS.
148 Headline Y TekcT 3arosioBKka COObLLEeHMS.
33 NoLinesOfText Y =1
=>58 Text Y TekcT coobuenus. FAST gate nepegaet ctpoky B UTF-8 kogupoBke.
1301 Marketld N MIC 6upxw:
* 'KASE' — KasaxcTtaHckas dooH0Basi bupxa
1300 MarketSegmentld N CerMeHT pblHKa:
e 'F' - dobtoyepcol
e 'SKRIN'

4.3.6. Market Data Request (V)

FIX-coobLeHne ans 3anpoca nponyLeHHbIX JaHHbIX B ceccun K cepeucy TCP Recovery.

Tag Mone Hanunuue OnucaHve

8 BeginString Y JonycTumble 3HaYeHUs:
* FIX.4.4
* FIXT.1.1

9 BodyLength Y [nvHa coobLueHus.

35 MsgType Y A

262 MDRegld Y MaeHTndmkarop 3anpoca.

1182 ApplBegSeqNum N MopsiaKoBbIVi HOMEP NepPBOro 3anpallBaeMoro CoobLLEeHNS.

1183 ApplEndSegNum N MopsaakoBbIi Homep nocnegHero 3anpatumsaemMoro C006-
LLIeHNSA. Ecnun 3anpoc Ha 0fiHO cooblleHune, TO
ApplBegSeqNum(1182)=ApplEndSeqNum(1183). Ecnu 3anpoc Ha Bce
coobuleHnss (HO He 6onee MakCUMasIbHOTO YWcCna nepecbliae-
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Tag Mone Hanuuue Onucaxve
MbIX COO06LLeHUIA) nocne onpeAeneHHOro Homepa Coo6LeHusi, To
ApplEndSeqNum(1183)=0(6€CKOHEYHOCTb).
10 CheckSum Y KoHTponbHas cymma.

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

CHanwoT C AaHHbIMK.

Tag ‘ Mone

Hanuuue

OonucaHue

<Standard Message Header>

Y

Twn cooblueHns ‘W

893 LastFragment

N

WHAmMkaTop, nokasblBatoLLuiA, SBASIETCA /1M COOOLLEHME NOC/IeAHNM B ce-
puUn co0bLLEHNIA, CHOPMMPOBAHHbLIX NO JAHHOMY UHCTPYMEHTY.

LonycTumble 3HaUYEeHUs:
* 0 — He nocnegHee cooblLueHne
e 1 - nocnegHee coobLLeHne

Mone onunoHabHOE, NpW OTCYTCTBUU MO B COOBLLEHUM CUATAETCS,
UTO NMakKeT C COOBLLIEHNEM He Bbl (hparMeHTUPOBaH.

911 TotNumReports

KonunuecTtso coobLeHnii B cHanLwoTe, Y KoTopbix LastFragment = 1.

83 RptSeq

Homep RptSeq nocnegHero MHKPEMEHTa/IbHOTO OGHOBMEHUS, BOLLEA-
LUEero B TEKYLLMIA CHAMLIOT PbIHOYHbIX AaHHbIX 4151 UHCTPYMEHTA.

369 LastMsgSegNumProcessed

P4

Homep MsgSegNum nocnefgHero coobLieHusi, OTNpas/IeHHOTO B MHKpe-
MeHTa/IbHbIli KaHa/1 Ha MOMEHT reHepauuy TEKyLLEero CHanwoTa.

48 Securityld

YHUKasbHbIV YNCNOBOI KOZ MHCTPYMEHTA.

22 SecurityldSource

'8' - Exchange Symbol

55 Symbol

Kop MHCTpyMeHTa, HauMeHoBaHWe Kypca, UMs uHaekca.

1151 SecurityGroup

=0TC

268 NoMDEntries

KonunuecTso 3anuceit MDENtry, BXOAALWMX B A@HHOE COO6LLEHME.

=>20003 |MDEntryTradeType

2| <|Z2lz2|0|Z2

3T0 NnoJie NOCLINAETCA TOMBKO B COOBLLEHNSAX HA CNOT-PbIHKE U 3HAa4YeHne
nons UMeeT creayoLmnii LabnoH:

<trade type><repo type><trade status>
Bo3moxHble 3HauYeHus ans <trade type>:
¢ 'Q' - TpaH3aKL1M No KOTMPOBKaM

e 'B' - ABYXCTOPOHHME TpaH3aKunu

« 'A' - TpaH3aKLuu No ayKuMoHy

e 'I'- IPO TpaH3akuum

B03MOXHble 3HaYeHUs1 4nA <repo type>:
« ''(npoben) - 06bI4YHAA onepauus

* 'R'- onepauus peno

=>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
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Tag

Mone

Hanunuue

OonucaHue

« '8 - Trading Session Low Price

e '9'- Trading Session VWAP Price
* 'B'- Cumulative Trade Volume

¢ 'C'- Open Interest

* 'V' - O6bEM B 3asBKax Ha MOKYMKy C Y4eTOM CUHTETUYECKON NNKBUL-
HOCTU

* 'w' - OGbEM B 3asBKax Ha MPOAAXKY C YUETOM CUHTETUYECKON NNKBUA-
HOCTM

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

* 'X'- O6bEM B 3as1BKax Ha MoKyrnky 6e3 yyeta CUHTETUYECKON NNKBUA-
HOCTM

* 'y' - O6BEM B 3asBKax Ha Npogaxy 6e3 yueta CUHTETUYECKOW NNKBUA-
HOCTH

=>5842

ExchangeTradingSessionld*

MaeHTndhmkaTop TOproBoii ceccum.

=>278

MDEntryID

VpeHTudmkaTop caenku.

=>264

MarketDepth

Fny6uHa pbiHKa.

=>270

MDENntryPx

3HaueHue LieHbl, Kypca, UHAEeKCa.

=>271

MDEntrySize

O6beM, KOIMYECTBO.

=>1023

MDPriceLevel

LleHOBOW ypoBeHb.

=>272

MDEntryDate

Z|1z2|1zZ2|2|12|2|2

[arta nocnegHero N3MeHeHUs 3Ha4yeHns 3anuncu.

3HayeHve NULL B nosie o3HayvaeT TeKyLLyto Jarty.

=>273

MDEntryTime

pd

Bpems nocnefHero N3MeHeHns 3HaueHus 3anmnciu.

=>346

NumberOfOrders

» KonumuecTtBo 3asBOK Ha NOKynky (415 3anucein c MDEntryType=v (Total
bid volume)*).

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

=>828

TrdType

Tvn caenku:

* '0' - pbIHOYHAA caenka

e '22' - afpecHas caesnka

¢ '45' - ucnonHeHve onumoHa

* '1000' - ucnonHeHwue hbrouepca TPaZULNOHHLIM cnocoboM. cnosnHe-
HUe pacyeTHOro gblovepca

¢ '1003' - ncteyeHne onumoHa

Mone o6si3aTensHo Ansa 3anuceii ¢ MDENtryType=2 (Trade).

=>20017

MDFlags*

¢ 'Ox1' - Mpun3Hak YNKCUHra 4151 pacyeToB B OCHOBHOM K/IMPUHTE.

* '0x100' - Mpu3Hak UKCUHra.

=>15

Currency

Kopg, BanioThl.

=>10504

OrderSide

HanpaBneHHOCTb arpeccyBHOI 3asiBKM, Bbi3BaBLLEN cAenkKy. MepejaeT-
Cs1 TONIbKO AA7151 CPOYHOTO pbiHKA. [ONyCTUMbIE 3HAUYEHWSI:

« ‘1’ — 3asBKa Ha nokynky (Buy);

» ‘2’ —3agBKa Ha npogaxy (Sell).

20039

MDEntrySyntheticSize

O6bEM CUHTETUYECKOIA NMKBUAHOCTN.

Mone obsa3atenbHO A1 3anuceit B notokax FO-BOOK-1, FO-BOOK-5,
FO-BOOK-20, FO-BOOK-50 — 06HOBNEHNSI arperMpoBaHHOro crakaHa.

CumBon ™' - Npu3HaK oTIMumns oT cTaHaapTHoro FIX npotokona.
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4.3.8. Market Data - Incremental Refresh (X)

OGHOBEHME AAHHbIX.

Tag ‘ Mone

Hanuuue

OonucaHue

<Standard Message Header>

Y

Tun coobuexuns X'

893 LastFragment

N

MHAMKaTOp, NOKa3bIBAIOLLMiA, IBNSETCS /M COO6LLEHME NOCeHUM B ce-
puUM COOBLLEHWIA, CHOPMUPOBAHHBIX MO JAHHOMY UHCTPYMEHTY.

[onyctumble 3HaYeHns:
* '0' — He nocneaHee coobLLeHne
« '1'— nocnegHee coobLLeHne

Mone onuuoHasbHOE, NPV OTCYTCTBUM MOJIA B COOGLLEHNN cUMTaeTCs,
YTO MaKeT C COObLLEHEM He Bbl/T hparMeHTUPOBaH

268 NoMDEntries

KonnuyecTtso 3anuceit MDENtry, BXOAALWMX B @aHHOE COOGLUEeHNE.

=>83 RptSeq

MopsiAKoBbI HOMEP VHKPEMEHTAIbHOTO OGHOB/EHUS.

=>279 MDUpdateAction

Tun NHKPEMEHTa/IbHOro O6HOB/IEHUS:
¢ '0'- New
* '1'- Change

e '2'- Delete

=>20003 | MDEntryTradeType

3T0 NnoJie NOCLINAETCA TOMBKO B COOBLLEHNSAX HA CNOT-PbIHKE U 3HA4YEHNe
nosis UMEeEeT creayowmii WabsoH:

<trade type><repo type><trade status>
Bo3moxHble 3Ha4YeHus ans <trade type>:
¢ 'Q' - TpaH3aKLumMn no KOTUPOBKaMm

¢ 'B'- ABYXCTOPOHHME TpaH3aKuuu

« 'A' - TpaH3aKuuu No ayKLUMoHy

e 'I'- |IPO TpaH3akuun

B03MOXHble 3HaYeHUs1 4N <repo type>:
« ''(npoben) - 06bI4HAA onepauus

* 'R'- onepauus peno

=>31 LastPx

MNocnegHasa LeHa  cAenkw. Mcnonb3yetca TOJIbKO, Korga
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

« '7' - Trading Session High Price

« '8 - Trading Session Low Price

* '9'- Trading Session VWAP Price

¢ 'B'- Cumulative Trade Volume

¢ 'C'- Open Interest
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Tag Mone Hanuuue Onucaxve
e 'v' - O6bEM B 3asiBKax Ha NOKYMKy C y4eTOM CUHTETUYECKON NNKBUA-
HOCTH
e 'w' - O6bEM B 3asiBKax Ha NPOAAXY C YYETOM CUHTETUYECKOW NINKBUA-
HOCTH
» 's' - Market Capitalization
* 'J' - Empty book
* X' - O6bEM B 3asBKax Ha MOKynky 6e3 yyeta CUHTETUYECKON IMKBUA-
HOCTH
* 'y' - O6BEM B 3asBKax Ha Npofaxy 6e3 yueta CUHTETUYECKON NINKBUL-
HOCTU
=>48 Securityld N YHUKasIbHbIN YNCOBOW KO, MHCTPYMEHTA.
=>22 SecurityldSource C '8' - Exchange Symbol
=>5842 |ExchangeTradingSessionld* N MaeHTnchmkaTop TOprosoii ceccum.
=>278 MDEntryID N MpeHTndmkaTop caenku.
=>264 MarketDepth N Fny6vHa pbiHKa.
=>270 MDEntryPx N 3HayeHune LeHbl, Kypca, nHaekca.
=>271 MDEntrySize N O6beM, KOMYECTBO.
=>1023 |MDPricelLevel N LleHoBOW ypoBeHb.
=>272 MDEntryDate N [arta nocnegHero n3MeHeHUs 3Ha4yeHns 3anncu.
3HaveHvie NULL B nosie o3HavaeT TekyLlyto Aary.
=>273 MDEntryTime N Bpewms nocnefiHero nsMeHeHuns 3Ha4eHns 3anunucu.
=>346 NumberOfOrders N » KonuuecTtso 3asaBOK Ha NOKynky (ans 3anucein c MDEnNtry Type=v (Total
bid volume)*).
« KonunuecTBo 3asBOK Ha npogaxy (gns 3anuceli ¢ MDEntryType=w
(Total offer volume)*).
=>828 TrdType C Twn coenku:
* '0' - pblHOUHasA caesnka
* '22' - appecHas caenka
* '45' - ucnonHeHne onuuoHa
* '1000' - ncnonHeHve bloyepca TpagnLMOHHBIM coco6om. cnonHe-
HVe pacyeTHOro blovepca
¢ '1003' - ucTeyeHre onumoHa
Mone o6si3atensHo Ans 3anuceit ¢ MDENtryType=2 (Trade).
=>55 Symbol N Kop, UHCTpyMeHTa, HaMeHoBaHue Kypca, UMs HAekKca.
=>20017 | MDFlags* N e 'Ox1' - Mpu3Hak YNKCUHra 4151 pacyeToB B OCHOBHOM K/IMPUHTE.
¢ '0x100' - Mpu3Hak huKcuHra.
=>15 Currency N Kopg, BanoThl.
=>1151 |SecurityGroup =0TC
=>20018 | Revision N CnyxebHoe none nogcmcTeMbl pensavkauum. None TpaHcIMPyeTcs ToMb-
KO [/151 KOTMPOBOK, caenok n market fundamentals co CpoYHOro pbIHKa.
=>10504 |OrderSide N HanpaBneHHOCTb arpeccrBHOl 3as1BKU, Bbi3BaBLUEN caenky. MNepepaert-
€A TOSIbKO A/11 CPOYHOTO pbIHKa. [lonyCTUMblE 3HAYEHUS:
+ ‘1’ —3anBKa Ha nokynky (Buy);
e ‘2’ — 3agBKa Ha npogaxy (Sell).
20039 MDEntrySyntheticSize C O6beM CUHTETUYECKON IMKBUAHOCTMW.

Mone o6sa3atensHO ana 3anncein B notokax FO-BOOK-1, FO-BOOK-5,
FO-BOOK-20, FO-BOOK-50 — 06HOB/IEHNSI arpernpoBaHHOro ctakaHa.
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Tag Mone Hanuuue Onucaxve

746 Openinterest N OTKpbITbIA MHTEPEC - KOMMYECTBO MO3WLWIA NO UHCTPYMEHTY Ha PbIH-
ke nocne caenku. MNone o6szatensHo Ans 3anuceid ¢ MDENtryType=2
(Trade) B notoke FO-TRADES

CvMBO/ *' - NpU3HaK 0T/IM4MA OT cTaHgapTHoro FIX npotokona.

4.4. O6Lwasn nHpopmayua no ceccuun

B Tabnuue npvBefeHbl HECKOIbKO NepeMeHHbIX, KOTOPble OTPaXKatoT COCTOSIHWE PbIHKA B TEUEHWE TOProBOM ceccun. 3Ha4YeHUs nepemeH-
HbIX MOTYT U3MEHATLCS NOJ, BO3AEWCTBNEM Pa3/INYHbIX COObLITUN 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

CermMeHTbI pblHKa:
* F — dobtoyepcel,
e O - OnuMOHBl,
» C - KasieHgapHble cnpegsbl,
* | —nHaekchl,
¢ S — UeHHble bymaru, obnvraymn, ToBapbl.
[na kaneHgapHbIx cnpefos TpaHcnpyetcs MDEntryPx = 0 B coo6buieHnn Cumulative Trade Volume.
VckntoueHna us ctadgapra FIX-npoTtokona:
» coobuleHve Trade Volume cogepxuT nons:
* MDENntrySize — KO/IM4ECTBO aKLMii MM KOHTPAKTOB B CAEMNKax 3a AeHb (CTaHZapTHOe 3HayeHue FIX);
* MDEntryPx — COBOKYMHbIVi AHEBHOI 060POT B Ba/OTE MHCTPYMEHTA;
» coobLieHne Open Interest cogepxuT none:
* MDEntrySize — KO/IM4ECTBO aKLUMWA U KOHTPAKTOB;
« coobueHve Market capitalization cogepxwvT none:
¢ MDEntryPx — kanutanusauma nHaekca no akuusim;
» coobueHune Total bid volume with synthetic liquidity /Total offer volume with synthetic liquidity cogepxwut none:
* MDEntrySize — o6Luee KOIM4ecTBO akuuii UM KOHTPAKTOB C YH4ETOM CUHTETUYECKON IMKBULHOCTM.
» coobueHune Total bid volume without synthetic liquidity/Total offer volume without synthetic liquidity cogepxuTt none:

* MDENntrySize — o6Liee KONM4ecTBO akUmWii UM KOHTPaKTOB 6e3 yueTa CUHTETUYECKON IMKBUAHOCTMW.

4.5. Coo6weHne Empty book (MDEntryType = J)

Coo6LieHne Empty Book 0653bIBaeT KveHTa yaanuTh AaHHble No onpeaenéHHOMY UHCTPYMEHTY.
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NaeHTUMKaTOp MHCTPYMEHTA coepxuTcs B none Securityld.
Mone ExchangeTradingSessionID ocTtaértcs nycTbim.

CoobLeHre NocblnaeTcs B KOHLE TOPrOBOM CECCUM 1 B TEXHOOTMYECKME NepepbIBbl B OCHOBHbIX NOTOKax (incr): FO-BOOK-1, FO-BOOK-5,
FO-BOOK-20, FO-BOOK-50.

B notokax Recovery (snap): FO-BOOK-1, FO-BOOK-5, FO-BOOK-20, FO-BOOK-50 coobweHne J (Empty book) nepenaétca B cnyvae
OTCYTCTBMS 3a51BOK N0 AaHHOMY NHCTPYMEHTY
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5. MOTOK aHOHMMHbIX 3aABOK U CAEJI0K

CepBsuc pellaeT crnegytoLme 3agaqu:

* pasgava MosIHOro XypHasia 3asBokK no npotokosry UDP Multicast;

* pasgava cHanwoTa akTMBHbIX 3asBOK No npotokosry UDP Multicast;
* npegocTaeneHune cepsuca TCP Recovery.

Cepsuc pas3gaét coobuieHns no npotokony FAST (cM. pasgen 5.2), 3akognpoBaHHble no wabnoHam coobuieHnii OrdersLogMessage,
BookMessage (cm. pa3gen 5.3).

5.1. Apxutektypa npunoxeHus
5.1.1. NMoToku

CepBuC pa3faéT faHHble Tak:

* B OCHOBHbIX NoTokax (Incremental) pasgatoTca 06HOBMEHMS NOMHOMO XypHasia 3asBoK B BMAe coobLueHuii Market Data - Incremental
Refresh (X);

* B MOTOKax 415 BOCCTaHOBMEHMA (Snapshot) pasgaloTcs Tekylime CHanWOoTbl aKTUBHBIX 3asiBOK MO MHCTPYMEHTaM B BUAE CO0OLLeHWI
Market Data - Snapshot / Full Refresh (W);

* B CeccusxX A4/1a 3anpoca nponyLeHHbIX coobLeHunii TCP Recovery (Historical Replay) goctynHa nctopusi 06HOBNEHNIA NO/THOTO XypHana
3asBOK 3a TEKyLLYI0 TOProByH CEeCCuIo.

MognepxuBatotcs cnegytowme FIX coobLueHns:
» Market Data Request - 3anpoc nponyLieHHbIX AaHHbIX;
» Market Data - Snapshot/ Full Refresh — cHanLOT aKTUBHbIX 3a5BOK;

» Market Data - Incremental Refresh — 06HOBNeHME NOHOTO XypHana 3asBoK.

5.1.2. dparmMeHTUpPOBaHUEe COOOBLLEHNN
®parmMeHTPOBaHWE BbINOHAETCA NPU OTNPaBKe AaHHbIX B!
* OCHOBHbIX NoTokax (Incremental);
* MoTOKax A1 BoccTaHoBNeHNs (Snapshot).

dparmeHTMpoBaHMe COOOLLEHUIA ON1CaHO BbIle - CM. pa3gen 3.2.6. Kpome Toro, nepsoe cOo6LLEHME CHIMLWOTa akTUBHbIX 3asBOK MO
VNHCTPYMEHTY coaepXuT Tar 7944-RouteFirst, 3anonHeHHbIn 3HaueHem '1'.

5.1.3. UaeHTudpukaTopbl UHCTPYMEHTOB

B coob6ueHnax Market Data - Incremental Refresh n Market Data - Snapshot/ Full Refresh B none SecuritylD nepegaércsi opurnHanb-
HbIi AEHTUMKATOP MHCTPYMEHTA U3 TOproBoii cuctemsl SPECTRA.

5.2. lLLa6noHbl coooLWeHui

Mop, pasgady NOMHOTO XypHasia 3asBOK MCMO/b3YOTCA ABa CneuyasibHbIX WwabnoHa coobLLEeHN:
» OrdersLogMessage - cM. pa3gen 5.2.1

» BookMessage - cm. pasgen 5.2.2

5.2.1. OrdersLogMessage

[aHHblIli WwabnoH coobLieHnit ncnonb3yeTcs Npu pasgade o6HoBneHnli n B ceperce TCP Recovery.

<template name="OrdersLogMessage" id="14">

<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="KASE"/>

</string>

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

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

<uInt32 name="LastFragment" id="893"/>
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<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'/>
<uInt64 name="Revision" id="20018" presence="optional'"/>
</sequence>
</template>

5.2.2. BookMessage

[aHHbIl Wab1oH co0bLLEeHNI A NCNONb3YEeTCs NPy pasgade cHanwoTa.

<template name="BookMessage" id="15">
<string name="ApplVerID" id="1128">
<constant value="9"/>
</string>
<string name="MessageType" id="35">
<constant value="W"/>
</string>
<string name="SenderCompID" id="49">
<constant value="KASE"/>
</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"/>
</sequence>
</template>

5.3. Coob6ueHus Market Data - Incremental Refresh (X)

5.3.1. lo6aBneHne 3asABKU

[06aBnsieT 3asiBKy B KOHTeliHEp aKTUBHbIX 3as1BOK.

Tag Mone Hanu- OnucaHne
yue
279 MDUpdateAction Y TUN MHKPEMEHTA/TLHOrO O6HOBIEHNS.

B cnyyae gob6asneHus HoBoli 3asBku nepegaetcs "0" (New).
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Tag Mone Hanu- OnucaHvne
une
269 MDEntryType Y Tvn 3anucu:
* 0-Bid;
e 1-Ask.
278 MDEntryID Y YHUKanbHbIi naeHTUdIMKaTop 3asBKN
48 SecuritylD Y MpaeHTudmkaTop MHCTpPyMeHTa
83 RptSeq Y MopsaKoBbIi HOMepP 0GHOBEHUS, YHUKaIbHbIA 418 3ajaHHOMO UHCTPYMEHTa
272 MDEntryDate N Jarta nocnegHero N3MeHeHUsA 3Ha4YeHns 3anuncu.
3HauveHve NULL B none MDEntryDate o3HavaeT TekyLylo aary.
273 MDEntryTime Y Bpems nocnegHero nusmeHeHust 3HadeHuns 3anncu B oopmate HHMMSSsssssssss.
270 MDEntryPx Y LleHa 3asBkn
271 MDEntrySize Y O6beMm, KONNYEeCTBO.
31 LastPx N OrtcyTtcTByeT
32 LastQty N OrtcyTtcTByeT
1003 TradelD N OTtcyTcTBYET
5842 ExchangeTradingSessionID Y M aeHTudmkaTop TOproBoii ceccum
20017 |MDFlags Y Mone npepcTaBnsieT coboii GUTOBYH Macky:
¢ 0x01 - KoTupoBoyHas 3asBka
* 0x02 - BcTpeyHas 3aaBKa
* 0x04 - BHecucTeMHas 3asiBKa
« 0x1000 - 3anuchk SBASETCA Noc/eAHel B TpaH3akumm
« 0x80000 - 3asska Fill-or-kill
» 0x100000 - 3an1ck ABNAETCA pesy/ibTaTtoM onepauun nepemMeLeHns 3asBKu
« 0x4000000 - MNpr3Hak agpecHol 3asBKu
* 0x8000000 - NMpu3Hak 3asBKM NO CBA3KE
» 0x200000000000 - CuHTeTU4ecKas 3asBka
20018 |Revision Y Cnyxe6Hoe nosne nogcucTemMbl pensvkaLum

5.3.2. YaaneHue 3aaBKU

Ypanser 3aaBKy 13 KOHTeI?IHepa AaKTUBHbIX 3a4BOK N0 ee VIp,eHTVICbVIKaTOpy.

Tag Mone Hanu- OnucaHue
yme
279 MDUpdateAction Y Tun HKPEMEHTa/TbHOrO O6HOBNEHNS.
B cnydyae ynaneHus 3asaBku nepefaetca "2" (Delete).
269 MDEntryType Y Tun 3anucu:
« 0 - Bid;
e 1-Ask.
278 MDEntryID Y YHUKasbHbI nAeHTUGUKATOpP 3as1BKN
48 SecuritylD Y MaeHTudmkaTtop MHCTpyMeHTa
83 RptSeq Y MopsakoBbIi HOMEP 06HOBEHUS, YHNKaSIbHBIA 415 38jaHHOMO UHCTPYMEHTa
272 MDEntryDate N [ara nocnefHero nsmMeHeHus 3HayeHuns sanmcun. 3HaveHve NULL B none MDEntryDate
O3HauaeT TekyLLyto aary.
273 MDEntryTime Y Bpewms nocnegHero nusmeHeHust 3HadeHuns 3anncu B oopmate HHMMSSsssssssss.
270 MDEntryPx Y LieHa 3as8BKn
271 MDEntrySize Y O6beM, KO/IMYECTBO B Onepauun yaaieHus 3asBku

31



Cneuudukauus npotokona FAST

27.04.2022

Tag

Mone

Hanu-
une

OnucaHune

31

LastPx

OrtcyTtcTByEeT

32

LastQty

OrtcyTtcTByeT

1003

TradelD

OTtcyTcTBYET

5842

ExchangeTradingSessionID

M aeHTudmkaTop TOproBoii ceccum

20017

MDFlags

<|<|Z2|Z2|Z2

Mone npeacTaBnsieT cO60W GUTOBYIO Macky:

¢ 0x01 - KoTupoBoyHas 3asBka

* 0x02 - BcTpeyHas 3aaBKa

¢ 0x04 - BHecucTemMHas 3asiBKa

« 0x1000 - 3anuchk SBASETCA Noc/eAHel B TpaH3akumm

« 0x80000 - 3asska Fill-or-kill

* 0x100000 - 3anucb ABAETCA pe3ynsLTatom onepauuy nepemMeLleHns 3asBku
* 0x200000 - 3anucb ABMAETCA pe3ynsTatom onepauun yaaneHus 3asBku

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

* 0x4000000 - MNpu3HaK agpecHoli 3as1BKM

* 0x8000000 - Mpu3Hak 3aaBKu NO CBA3KE

* 0x20000000 - Npu3Hak yaaneHua octarka 3asBku No npuynHe Kpocc-cAeskun

* 0x100000000 - 3an1cb ABMAETCA Pe3yNbLTaToM onepauny yaaneHns 3asasku cepsu-
com Cancel On Disconnect

20018

Revision

Y

Cnyxe6Hoe none NoAcUCTEMbI penvKaLmm

5.3.3. HacTuuHOe cBegeHue 3asiBKN B CAEeNKy

Mpu YaCTUYHOM CBEAEHUM 3asIBKW B CAE/KY MPOUCXOANUT U3MEHEHME 3TOi 3asBKW B KOHTEHEepE akTUBHbIX 3asBOK.

Tag Mone Hanu- OnucaHvne
yme
279 MDUpdateAction Y Tun nHKpemeHTasIbHoro o6HoBNeHus: "1" (Change).
269 MDEntryType Y Tun 3anucu:
« 0-Bid
e 1-Ask
278 MDEntryID Y YHUKanbHbIli naeHTUdKaTop 3asBKN
48 SecuritylD Y M aeHTudmkaTop MHCTpYMEHTa
83 RptSeq Y MopsaKoBbIi HOMEP 0GHOBEHUS, YHMKaSIbHbIN 415 3aJaHHOMO UHCTPYMEHTa
272 MDEntryDate N [Jarta nocnegHero n3meHeHus s3HadeHus 3anucu. 3HadyeHne NULL B none MDEnNtryDate
O3HauaeT TekyLlyto aaty.
273 MDEntryTime Y Bpems nocnepgHero n3meHeHns 3HaveHus 3anvicu B oopmate HHMMSSsssssssss.
270 MDEntryPx Y LleHa 3asBKkn
271 MDEntrySize Y OcrTaBLUeecs KOIMYeCTBO NHCTPYMEHTA B 3asBKe.
31 LastPx Y LleHa 3ak/104eHHOI CAenkn
32 LastQty Y O6beM, KONMYECTBO B cAeNKe
1003 TradelD Y MaeHTudmkaTop caenkm
5842 ExchangeTradingSessionID Y NaeHTudmkaTop TOproBoii ceccum
20017 |MDFlags Y Mone npepncraBnsieT coboii GUTOBYH Macky:
* 0x1 - Caenka no KOTMPOBOYHOW 3asiBKe
« 0x2 - Cgenka no BctpeyHoit (I0C) 3asBke
* 0x4 — BHecucTemHas caenka, BKIo4as KNMpYHroBble, afpecHble, CAENKN Mo Horam
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Tag

Mone

Hanu-
une

OnucaHune

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

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

* 0x4000000 - MNMpr3HaK agpecHol CAeNKM

« 0x8000000 - Mpwu3Hak caenkm no cesske. CTaBuTCs y onepawuii No Horam CBSI3KU

* 0x20000000000 — AKTMBHast CTOPOHa B cAefke. 3asBKa, npusejLlas K caeske npu
no6aBneHun B cTakaH

* 0x40000000000 — NaccrBHasn CTOpoHa B cAerke. 3asiBKa U3 cTakaHa, yyacTsyloLas
B cAernke

20018

Revision

Y

Cnyxe6Hoe none NofACUCTEMbI penvkaLmm

5.3.4. NMonHoe cBegeHue 3asBKU B CAESKY

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

Tag Mone Hanu- OnucaHune
une
279 MDUpdateAction Y TuN HKPEMEHTa/TLHOrO 06HOBMIEHNS.
B cnyuyae ynaneHus 3asaBku nepefaetca "2" (Delete).
269 MDEntryType Y Tvn 3anucu:
« 0-Bid
e 1-Ask
278 MDEntryID Y YHVKanbHbIN naeHTUukaTop 3asBKku
48 SecuritylD Y M aeHTudurKaTop MHCTpYMeHTa
83 RptSeq Y MopsAKoBbIi HOMeP 06HOBEHUS, YHVKaSIbHbIA 415 3ajaHHOM0 UHCTPYMEHTa
272 MDEntryDate N [Jarta nocnegHero nameHeHus 3HadeHus 3anucu. 3HadeHne NULL B none MDEntryDate
03Ha4aeT TeKyLlyto Aarty.
273 MDEntryTime Y Bpems nocnepgHero nameHeHns 3Havenmns 3anvcu B oopmate HHMMSSsssssssss.
270 MDEntryPx Y LieHa 3asBKn
271 MDEntrySize N OTtcyTcTBYET
31 LastPx Y LleHa 3ak/104eHHON caenkm
32 LastQty Y O6beM, KONIMYECTBO B CAESKE
1003 TradelD Y MaeHTudmkatop caenkum
5842 ExchangeTradingSessionID Y M aeHTrdmkaTop TOproBoii ceccum
20017 |MDFlags Y [Mone npeacTaBnsieT cO60M GUTOBYHO MaCKY:
¢ 0x1 - Caenka no KOTVPOBOYHOM 3asBKe
* 0x2 - Caenka no BcTpeyHoit (I0C) 3asBke
* 0x4 — BHecucTemHas caenka, BKIoYasn KNVPUHIoBble, agpecHble, CAENKN No Horam
« 0x1000 - 3anuchk SiBASeTCA Noc/eHel B TpaH3akumm
« 0x80000 - Caenka no 3asske Fill-or-kill
« 0x4000000 - MNpu3HaK agpecHol cAenkn
« 0x8000000 - Mpwu3Hak caenkm no cesske. CTaBuTCcs y onepawuii No Horam CBSI3KU
* 0x20000000000 — AKTMBHast CTOpOHa B cAefke. 3asaBKa, npusejLlas K caeske npu
no6aBneHun B cTakaH
« 0x40000000000 — MNMaccuBHasa cTopoHa B cAesike. 3asBka U3 cTakaHa, yyacTsytoLas
B CAENKe
* 0x200000000000 - CuHTeTMYeCKas 3asaBKa
20018 |Revision Y Cnyxe6Hoe nosne NogcMCcTeMbl pennkaumm
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5.3.5. TexHnyeckue cgenku

Mogpo6Hasn nHopmaumsa no Tmnam caenok npuseseHa B okymeHte Lno3 SPECTRA Plaza-2 B pasgene 2.4.3. Tunbl cgenok, oopmu-
pyeMble Npu UCMOMTHEHUMU U UCTEYEHUU (PbIOYEPCOB U ONMLIUOHOB .

Tag Mone Hanu- OnucaHue
une
279 MDUpdateAction Y Tun HKpemeHTasIbHOro 06HoBNeHNs: 0" (New).
269 MDEntryType Y Tun 3anuvcu:
« 0-Bid
¢ 1-Ask
278 MDEntryID Y YHVKanNbHbIA naeHTudukaTop 3asBKku
48 SecuritylD Y MaeHTudurKaTop MHCTpyMeHTa
83 RptSeq Y MopsAKoBbIi HOMep 06HOBEHUS, YHMKaSIbHBIA 415 33aHHOMO UHCTPYMEHTa
272 MDEntryDate N [ara nocnefHero usmMeHeHus 3HayeHus sanucun. 3HaveHve NULL B none MDEntryDate
03Ha4aeT TeKyLyto aarty.
273 MDEntryTime Y Bpems nocnepgHero nameHeHus 3Havenus sanvcu B oopmate HHMMSSsssssssss.
270 MDEntryPx N OrtcyTtcTByeT
271 MDEntrySize N OTtcyTcTBYyeT
31 LastPx Y LleHa 3ak/1t04eHHO caenkm
32 LastQty Y O6bem, KONMYEeCTBO B cAeNke
1003 TradelD Y MaeHTudmkarop caenkum
5842 ExchangeTradingSessionID Y M paeHTrdmkaTop TOproBoii ceccum
20017 |MDFlags Y [Mone npeacTtasnsieT cO60M GUTOBYHO MaCKY:
* 0x4 — BHecucTemMHas caenka, BKIoHas KNVPUHIoBble, agpecHble, CAENKN Mo Horam
* 0x8 — Cpenka nepeHoca no3uuuii
* 0x20 — Cpenika UCnosiHeHns onumoHa
¢ 0x80 — lMpu3HaK UcTeyeHns BpeMeHU AeCTBUS MHCTPyMeHTa (415 bloyYepcoB —
UCMOJIHEHWeE, 471 OMUNOHOB — UCTEYEHNE)
« 0x1000 - 3anuchk sSiBNSETCA Noc/eAHel B TpaH3akKLmm
¢ 0x4000 — MNMpu3Hak cAenKn No BTOPOIA HOre CBSA3KM
* 0x800000 — Caenka ncteveHus onuuoHa
« 0x2000000 — TexHuyeckast KNMpUHroBas caesnka, choOpMUpOBaHHas BHe TOProB.
BbicTaBnsieTcs y BCEX KIMPUHIOBbLIX CAEMNOK
* 0x8000000 — lNMpu3Hak cAesku no ceaske
« 0x40000000 — Cpernka ncnosnHeHus dblovepca
20018 |Revision Y Cnyxe6Hoe nosie NoacucTeMbl penmkalmm

5.3.6. OuMCTKa KOHTeliHepa aKTUBHbIX 3asiBOK N0 TOProBoii ceccun

KNueHT npun nonyyeHmMn Takoro coobLLeHns 06513aH NOYNCTUTL Ha cBoeit CTOpOHE BCe 3asBKM No ,Cl,aHHO|7| TOpFOBOVI ceccun.

Tag Mone Hanu- OnucaHvne
yune
279 MDUpdateAction Y Tun HKpeMeHTasIbHOro 06HoBNeHNs: "0" (New).
269 MDEntryType Y Tun 3anucu: "J" (Empty Book).
278 MDEntryID N OTtcyTcTBYyeT
48 SecuritylD N OTtcyTcTBYET
83 RptSeq N OrtcyTtcTByeT
272 MDEntryDate N [Jarta nocnegHero nameHeHusa 3HadeHua 3anucu. 3HadeHne NULL B none MDEnNtryDate
O3HauaeT TekyLlyto aaty.

273 MDEntryTime Y Bpems nocnepgHero n3meHeHns 3Havenmns 3anvicu B oopmate HHMMSSsssssssss.
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Tag Mone Hanu- OnucaHvne
une

270 MDEntryPx N OtcyTcTByeT

271 MDEntrySize N OrtcyTtcTByeT

31 LastPx N OTtcyTcTBYET

32 LastQty N OrtcyTtcTBYyET

1003 TradelD N OTtcyTcTBYET

5842 ExchangeTradingSessionID Y M aeHTrudmkaTop TOproeoii ceccum

20017 |MDFlags N OTtcyTcTBYET

20018 |Revision Y Cnyxe6Hoe nosie NoacucTeMbl penmkKalmm

5.3.7. MonHasa ouncTKa KOHTeliHepa aKTUBHbIX 3asABOK

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

Tag Mone Hanu- OnucaHune
yme
279 MDUpdateAction Y Tun MHKpEMeHTasIbHoro o6HoBNeHus: "0" (New).
269 MDEntryType Y Tun 3anvcu: "J" (Empty Book).
278 MDEntryID N OrtcyTtcTByeT
48 SecuritylD N OrtcyTtcTByeT
83 RptSeq N OrtcyTtcTByeT
272 MDEntryDate N [aranocnefHero usmMeHeHus 3HayeHus sanucu. 3HadyeHve NULL B none MDEntryDate
o3HauaeT TekyLLyto Jary.

273 MDEntryTime Y Bpems nocnepgHero nameHeHns 3Hauenms 3anvcu B oopmate HHMMSSsssssssss.
270 MDEntryPx N OrtcyTtcTByeT
271 MDEntrySize N OrtcyTtcTByeT
31 LastPx N OTtcyTcTBYyeT
32 LastQty N OtcyTcTByeT
1003 TradelD N OrtcyTtcTByeT
5842 ExchangeTradingSessionID N OTtcyTCcTBYET
20017 |MDFlags N OTtcyTcTBYyeT
20018 |Revision N OrtcyTtcTBYyET

5.4. Coo6uweHusn Market Data - Snapshot / Full Refresh

5.4.1. CHanuwoT aKTUBHbIX 3aABOK

Mo MHCTPYMEHTY CHarLLOT aKTUBHbIX 3asiBOK pa3faéTtcs B BUAE OAHOIO UM HECKOIbKMX COOBLLEHUA.

Tag ‘ Mone Hanunuue OnucaHve

<Standard Message Header> Y Tun coobueHuns ‘W'

369 LastMsgSegNumProcessed Y Homep MsgSegNum nocnegHero coobLieHusi, OTNPaBIeHHOTO B MHKPe-
MEHTa/IbHbI KaHa/1 Ha MOMEHT reHepaLMm TEKYLLEro CHanLoTa.

83 RptSeq Y Homep RptSeq nocnegHero MHKPEMeHTa/lbHOTO OGHOBMEHUS, BOLUEa-
LUEero B TEKYLLMIA CHAMLIOT PbIHOYHbIX AaHHbIX A1 UHCTPYMEHTa.

893 LastFragment Y MHavkaTop, NokasbiBalLWuiA, ABNSETCA NN CO0BLLEHNE NOCNEAHNM B Ce-
pvK coobLLeHniA, CChOPMUPOBAHHBIX MO JaHHOMY UHCTPYMEHTY.
[Jonyctumble 3HaYeHuns:
* 0 — He nocnegHee coobLueHne
* 1-nocneaHee coobLyeHve

7944 RouteFirst Y MHavkaTop, noKasbiBatoLLnid, ABNSETCA NI COOOLLEHVE NEPBLIM B CEpun
COO06LLEHNI, CHOPMUPOBAHHBIX MO AaHHOMY MHCTPYMEHTY.
[Jonyctumble 3Ha4YeHns:
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Tag Mone Hanuuue Onucaxve
* 0 — He nepBoe coobLleHNE
* 1 - nepBoe coobLieHne
5842 ExchangeTradingSessionld Y MaeHTuchrkaTop TOprosoii ceccum.
48 Securityld Y YHUKasIbHbI/ YNCOBOW KO, MHCTPYMEHTA.
22 SecurityldSource C 8 - Exchange Symbol
268 NoMDEntries Y KonunuecTtso 3anuceii MDENtry, BXOASILLMX B AaHHOE COOGLLEHME.
=>269 MDEntryType Y Twn 3anucu:
* 0-Bid
e 1-Ask
=>278 MDEntryID Y YHUKasIbHbIN nAeHTUMKATOP 3anucy.
=>272 MDEntryDate N [ara nocnegHero nsmeHeHns 3HavyeHusa 3anucu.
=>273 MDEntryTime Bpems nocnefHero W3MEHeHWs 3HayeHuss 3anucu B hopmarte
HHMMSSsssssssss.
=>270 MDEntryPx Y LieHa 3asBku.
=>271 MDEntrySize Y O6beM, KOMYECTBO.
=>1003 |TradelD C Ecnn no 3asBke He 6blN0 CAENOK, TO OTCYTCTBYeT. Haue copepxut
naeHTurkaTop nocnefHen caenkv No faHHO 3asBke.
=>20017 |MDFlags Y Mone npeacTaBnsieT coboit GUTOBYK Macky:
* 0x01 - KotnposoyHas
* 0x04 - BHecucTeMHas

5.4.2. MycToW cHaNWOT aKTUBHbIX 3asABOK

Ecnv pgo Havyana Topros CHanWOoT aKTUBHbIX 3asBOK MO MHCTPYMEHTY I'IyCTOI7I, TO OH He nepefaéTcsa B NoToke. Ecnn BO Bpemsa TOpros
CHanLLIOT aKTUBHbIX 3a8BOK N0 NHCTPYMEHTY CTaHOBUTCS NYCTbIM, TO OH NepegaéTtcs B Buae COO6LI.I|eHVIF|, OMNnCaHHOIo HNXe B Ta6r||/|u,e.

Tag ‘ Mone Hanuuue OnucaxHve

<Standard Message Header> Y Tun coobLeHns "W

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

83 RptSeq Y Homep RptSeq nocnegHero MHKPEMEHTa/IbHOTO OGHOB/IEHUS], BOLLEA-
LUEero B TEKYLLUMIA CHAMLIOT PbIHOYHbLIX AaHHbIX A/151 UHCTPYMEHTA.

893 LastFragment Y WHamnkaTop, nokasbiBatoLLuii, SBASIETCA /1M COOOLLEHME NOoCeHNM B ce-
pvK coobLLEeHNIA, CCHOPMUPOBAHHBIX MO JAHHOMY UHCTPYMEHTY.
JonycTumble 3HaYeHUA:
* 1 - nocnegHee coobLieHNe

7944 RouteFirst Y MHavkaTop, noKasbiBatoLLniA, ABMSETCS NI COOOLLEHVE NEPBLIM B CEpUn
CO00LLEHMIA, CHOPMUPOBAHHBIX MO AAHHOMY VUHCTPYMEHTY.
JonycTuMble 3HAYEHUA:
* 1 - nepBoe coobLieHve

5842 ExchangeTradingSessionld Y MaeHTunchrkaTop TOprosoii ceccum.

48 Securityld Y YHUKasbHbI/ YNCOBOW KO, MHCTPYMEHTA.

22 SecurityldSource C 8 - Exchange Symbol

268 NoMDEntries Y KonunuecTtso 3anuceii MDENtry, BXOASILLMX B A@HHOE COOGLLEHME.

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

=>278 MDEntryID N OTcyTCcTBYET

=>272 MDEntryDate [ara nocnegHero N3mMeHeHusl 3Ha4yeHns 3anuncu.

=>273 MDEntryTime Y Bpemsi nocnegHero w3MeHeHUs 3HaveHus 3anncu B hopmare
HHMMSSsssssssss.
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Tag Mone Hanuuwne Onucaxve
=>270 MDEntryPx N OrcyTcTByeT
=>271 MDEntrySize N OrtcyTcTBYET
=>1003 |TradelD N OrtcyTCcTBYET
=>20017 |MDFlags N OTtcyTCcTBYET
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6. OrpaHnueHus cepsuca TCP Recovery (Historical Replay)

Cnepytowime orpaHmyeHns ncnonb3yotes ansa cepsuca TCP Recovery (Historical Replay) gns notoka ORDERS-LOG ¢ uenblo CHMKEHUS

Harpysku 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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