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1. BBegeHue

1.1. HasHayeHne JOKyMeHTa

B JaHHOM A0KyMeHTe npefcTaBfieHa crneLlmdukanms 6MHapHOro NpoToKoa f/1s1 CPOYHOTO PbiHKA. Lienblo cneuundukauumn senseTcs onu-
CaHue NPe3eHTaLMOHHOT0, CECCYOHHOIO M MPUK/IaAHOTO YPOBHEN NpoToKona. B AaHHyo cneuuduKaLlmio He BXOAAT aAMUHUCTPATUBHbIE 1
TeXHUYeckne acnekTbl OpraHu3aLyy CETEBOTO NOAK/UEHMS, @ Takke cnocobbl 06ecneyeHst ero 6e30nacHoCTU.

1.2. Kpyr nonb3oBareneu

[ aHHbIi AOKyMEHT NpeaHasHavueH A/1st GU3HeC-aHa/IMTYKOB, CUCTEMHbIX apXUTEKTOPOB U MPOTPaMMICTOB, YHaCTBYHOLLVX B TPOEKTUPOBaHNN
1 pa3paboTke NPOrpaMMHOro o6ecneyeHns 4ns AOCTyNna Ha CPOUHBIA PLIHOK C UCMOMb30BaHMeM Wwito3a WireGate.

1.3. O6uwee onucaHne WireGate

LLino3 WireGate - cepBepHoe NpuioxeHve, pabotarLlee Ha CTOPOHe 6MpXu, 1 obecneynBatoLee BO3IMOXHOCTb NOAK/IOUEHUST K TOpram
Ha CPOYHOM PbIHKE NPUNOXEHWUI nonb3osatesneli (poboToB, TEPMUHASIOB, CUCTEM TexaHanunsa u T.n.) No buHapHomy npoTtokony. L3
npefocTasnfeT No/b30BaTeNsAM CneayoLie BO3MOXHOCTY:

» OTnpaBka 3asiBOK B TOProBYyl CUCTEMY.

» CHSATUE U NepeMeLLeHNEe 3as1BOK.

 [onyyeHune pesynbLTaTtoB 06PabOTKN KOMaHA,

* [MonyyeHne coobLyeHnii 06 NCNoNHeHNN (CBEAEHUN B CAESKY) 3a5BOK.
+ 3anpoc NoBTOPHOI Nepecbl/IKy CO0B6LLEHMIA (B C/lyYae nponycka).

TpaHCNAUWS PbIHOYHBIX AAHHbLIX B (YHKLMW LLK03a HE BXOAWT.
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2. NMpe3eHTaUUOHHbI YPOBEHb

MpoToKoN Npe3eHTaLMOHHOIO YPOBHS paspaboTaH Ha ocHoBe FIX Simple Binary Encoding (https://www.fixtrading.org/standards/sbe); npea-
nonaraeTcs, YTOo Nosb30BaTesb YXKe 3HaKOM C OCHOBaMU 3TOr0 NPOTOKO/A.

2.1. Tunbl gaHHbIX

B NpoTOKO/Ee NCMOMb3YOTCSA CReayloLme TUMbl AaHHbIX.

2.1.1. LlenouncneHHble TUNbI

<type name="Int8" maxValue="126" minValue="-128" nullValue="127"
presence="optional" primitiveType="int8"
description="LlenoyncneHHoe 3HakoBoe pa3mepom 1 6aint'"/>

<type name="Int16" maxValue="32766" minValue="-32768" nullValue="32767"
presence="optional" primitiveType="int16"
description="LlenoyncneHHoe 3HakoBOoe pa3mepom 2 6alita'"/>

<type name="Int32" maxValue="2147483646" minValue="-2147483648"
nullValue="2147483647" presence="optional" primitiveType="int32"
description="LlenoyncneHHoe 3HakoBoe pa3mepom 4 6aliTta'"/>

<type name="Int64" maxValue="9223372036854775806" minValue="-9223372036854775808"
nullValue="9223372036854775807" presence="optional"
primitiveType="1int64" description="LenoyncneHHoe 3HakoBoe pa3mepom 8 6ant"/>

<type name="UInt8" maxValue="254" minValue="0" nullValue="255"
presence="optional" primitiveType="uint8"
description="lenoyncneHHoe 6e33HakoBoe pa3mepom 1 6ant'"/>

<type name="UInt16" maxValue="65534" minValue="0" nullValue="65535"
presence="optional" primitiveType="uint16"
description="lenoyncneHHoe 6e33HakoBOe pa3mepom 2 b6aiTa'"/>

<type name="UInt32" maxValue="4294967294" minValue="0"
nullValue="4294967295" presence="optional" primitiveType="uint32"
description="lenouyncneHHoe 6e33HakoBoe pa3mepom 4 baiTa'"/>

<type name="UInt64" maxValue="18446744073709551614" minValue="0"
nullValue="18446744073709551615" presence="optional"
primitiveType="uint64" description="LenouyncneHHoe 6e33HakoBoe pa3mepom 8 6Gant"/>

2.1.2. lecATUYHbIE

<composite name="Decimal5" description="Decimal">
<type name="mantissa" description="mantissa" minValue="-9999999999999999"
maxValue="9999999999999999" primitiveType="int64" presence="required" />
<type name="exponent" description="exponent" presence="constant"
primitiveType="1int8">-5</type>
</composite>

2.1.3. CTpoKoOBble
CTpoKa CUMBO/I0B (DUKCUPOBAHHOW ANMHbI.
<type name="String7" length="7" primitiveType="char"/>
<type name="String20" length="20" primitiveType="char"/>
<type name="String25" length="25" primitiveType="char"/>
2.1.4. faTa u Bpemsa
<type name="DeltaMillisecs" description="KonmyecTBO MWAUCEKYHA B TaimayTe"
maxValue="60000" minValue="1000" presence="required"
primitiveType="uint32"/>
<type name="TimeStamp" description="UNIX-Bpemsa B HaHOCeKyHAax no cTaHgapTy UTC"

maxValue="18446744073709551614" minValue="0" nullValue="18446744073709551615"
presence="optional" primitiveType="uint64"/>



https://www.fixtrading.org/standards/sbe
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2.1.5. NepeuncneHus

<enum name="TerminationCodeEnum" encodingType="uint8">

<validvValue name="Finished">0</validvalue>

<validvValue name="UnspecifiedError'">1</validvValue>
<validvValue name="ReRequestOutOfBounds'">2</validvValue>
<validvValue name="ReRequestInProgress'">3</validvValue>
<validvalue name="TooFastClient'">4</validvValue>
<validvalue name="TooSlowClient">5</validvValue>
<validvValue name="MissedHeartbeat'">6</validvalue>
<validvValue name="InvalidMessage'">7</validvValue>
<validvValue name="TCPFailure'">8</validvValue>
<validvalue name="InvalidSequenceNumber'">9</validvValue>

<validvalue
</enum>

<enum name="Est

name="ServerShutdown">10</validVvValue>

ablishmentRejectCodeEnum" encodingType="uint8">

<validvValue name="Unnegotiated">0</validvValue>

<validvalue name="AlreadyEstablished">1</validvValue>

<validvalue name="SessionBlocked">2</validValue>

<validvValue name="KeepaliveInterval'">3</validvalue>

<validvalue name="Credentials">4</validvValue>

<validvalue name="Unspecified">5</validvalue>
</enum>

<enum name="Ses

sionRejectReasonEnum" encodingType="uint8">

<validValue name="ValueIsIncorrect">5</validvalue>
<validvalue name="Other">99</validvalue>
<validvValue name="SystemIsUnavailable'">100</validValue>

<validvalue
</enum>

<enum name="Tim

name="Cl0OrdIdIsNotUnique">101</validValue>

eInForceEnum" encodingType="uint8">

<validvalue name="Day'">0</validValue>
<validvalue name="I0C">3</validValue>
<validValue name="FOK">4</validValue>
<validValue name="GTD">6</validValue>

</enum>

<enum name="Sid
<validvalue
<validvalue
<validvalue
</enum>

<enum name="Mod

eEnum" encodingType="uint8">
name="Buy">1</validValue>
name="Sell">2</validValue>
name="AllOrders">89</validVvalue>

eEnum" encodingType="uint8">

<validvalue name="DontChangeOrderQty">0</validvalue>
<validvValue name="ChangeOrderQty">1</validvValue>

<validvalue name="CheckOrderQtyAndCancelOrder">2</validvValue>
<validvValue name="FixStyleReplace'">3</validvValue>

</enum>

<enum name="Tra

dSesEventEnum" encodingType="uint8">

<validValue name="SessionDataReady'">101</validvValue>

<validvValue name="IntradayClearingFinished">102</validvValue>

<validvValue name="IntradayClearingStarted">104</validvValue>

<validvValue name="ClearingStarted'">105</validvalue>

<validvalue name="ExtensionOfLimitsFinished">106</validvalue>

<validvalue name="BrokerRecalcFinished">108</validValue>
</enum>

2.1.6. ButoBble MacKu

<set name="FlagsSet" encodingType="uint64">

<choice name="Day" description="Orders: Day order" >0</choice>

<choice name="IOC" description="Orders: IOC order" >1</choice>

<choice name="OTC" description="Orders and Trades: OTC order or OTC trade" >2</choice>

<choice name="PosTransfer" description="Trades: Position transfer trade" >3</choice>

<choice name="Collateral" description="Orders:

Client collateral was not checked while adding order" >4</choice>

<choice name="DontCheckLimits" description="0Orders: Do not check limits for options'">9</choice>
<choice name="FOK" description="Orders: FOK order" >19</choice>
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<choice name="Replace" description="0Orders:

The record results from replacing the order" >20</choice>

<choice name="Cancel" description="Orders:

The record results from cancelling the order" >21</choice>

<choice name="MassCancel" description="0Orders:

The record results from mass cancelling" >22</choice>

<choice name="Clearing" description="Trades: Clearing session trade" >25</choice>
<choice name="Negotiated" description="Trades: Negotiated trade" >26</choice>

<choice name="MultilLeg" description="Trades: Multi leg trade" >27</choice>

<choice name="CrossTrade" description="Orders:

Flag of cancelling the left balance of the order because of a cross-trade" >29</choice>
<choice name="COD" description="Orders:

The record results from cancelling an order via 'Cancel on Disconnect' service'">32</choice>
<choice name="UKS" description="0rders: The record results from cancelling an order via
'User Kill Switch' service'">37</choice>

<choice name="LigNettingRF" description="0rders and Trades: The record are formed in the
process of liquidation netting">40</choice>

<choice name="ActiveSide" description="Trades: Flag of aggressive side'">41</choice>
<choice name="PassiveSide" description="Trades: Flag of passive side'">42</choice>
<choice name="Synthetic" description="0rders: Flag of the synthetic order'">45</choice>
<choice name="Iceberg" description="0rders and Trades: Iceberg order'">47</choice>
<choice name="DisclosedIceberg" description="0rders: The record results from disclosing
of Iceberg order">53</choice>
</set>

<set name="SecurityTypeSet" encodingType="uint8">
<choice name="Future" description="Futures" >0</choice>

</set>

2.2. 3aronnoBoOK

WireGate-coo6LLeHne CoOCTOMT U3 CTaHAapPTHOrO 3arofoBka 1 Tena coobLyeHns. Monsa 3aronoBka AO/MKHbI NPeALwecTBoBaTbL NoAsM Tena
cooblLueHuns. Vims 3aronoBka - "messageHeader”. CTaHAapTHbIV 3arofloBOK COOOLLEHNS COAEPXKUT CriefytoLmne nons

<composite name="messageHeader'">
<type name="blockLength" primitiveType="uint16" description="[AnvHa Tena coobweHus"/>
<type name="templateId" primitiveType="uint16" description="WgeHTudnkaTop coobuweHus"/>
<type name="schemald" primitiveType="uint16" description="WNgeHTudrkaTOp CXeMb cOO0bWeHui"/>
<type name="version" primitiveType="uint16" description="Bepcus cxemb coobweHuii"/>
</composite>

2.3. Cxema coo6LeHun

<?xml version="1.0" encoding="UTF-8"?>
<sbe:messageSchema byteOrder="1littleEndian" id="19781" package="sbe" version="5">
</sbe:messageSchema>

ATpUOYTbI CXEMBI:

ATpUGYT OnucaHue 3HayeHue
id YHUKaNbHbIN NAEHTUMKATOP CXEMbI.
version Bepcus cxembl.
package HavmeHoBaHuWe nnun kaTeropnst CXemsol "she"
byteOrder Mopsifiok 6aiiToB B NONSX. "littleEndian”
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3. CeCCUOHHbIN YpOBEHb

Ha ceccnoHHOM ypoBHe obecneuvBaeTcs naeHTudmkauma CTOPoH B3avMOAENCTBUS, rapaHTMpOBaHHas AoCTaBka M nocsefoBaTtesibHas
06paboTka COOBLLEHNI, KOHTPO/Ib COCTOSHNSA COEAUHEHNS 1 BO3MOXXHOCTbL BOCCTAHOB/IEHMS CECCUM B Crlydae c6oeB. [pOTOKO CecCMoH-
HOro YpOBHS pa3pabotaH Ha ocHoBe FIXP (https://www.fixtrading.org/standards/fixp); npeanonaraercs, 4To No/b30BaTe/lb YXXE 3HAKOM C
OCHOBaMM 3TOr0 MPOTOKONA.

3.1.

MoppepxnBaemblie COOOLEHUSA

Establish - iHnumupyet nprBssky ceccum K Tekyliemy TCP-coevHeHMI0.

EstablishmentAck - MNogTeepxgaeT npmsAsky ceccun kK TCP-coefuHEHMIO.

EstablishmentReject - /13BeLyaeT o ToOM, 4TO ceccuio He yaanock npueasatb kK TCP-coeguHeHuto.

Terminate - 3aBepLLeHne ceccum.

RetransmitRequest - 3anpoc NOBTOPHOI NEPECHISIKU COOBLLEHNIA, HAUMHAS C YKa3aHHOro HoMepa.

Retransmission - ¥YBegomsneHne 0 NOBTOPHOW NEPECHISIKE COOBLLEHNIA.

Sequence - Vicnonb3yeTtca ans yctaHOBKW HOMepa C/efytoLwero coo6u4eva. Takxe gaHHoe COOﬁLLI,eHVIE NCNO/Ib3YEeTCA KakK Heartbeat.

FloodReject - MpucblnaeTcsi CUCTEMOI NPU NPEBLILIEHNN IMMUTA HA KOIMYECTBO COOBLLEHUI B eAyHULY BPEMEHN.

SessionReject - OTnpaBnseTca B OTBET HA HEBaINAHbIE COOOLLEHNS OT K/IMEHTOB.

BusinessMessageReject - OTk/IOHEHVE COOBLLEHNS MPUKTALAHOTO YPOBHS.

Hwxe npuBeaeHo onvcaHve noneit coobLLeHuii. s Kaxaoro nons ykasaHbi:

» Tag — YHVKaNbHbIN naeHTUUKaTop Nons;

3.1.1.

Mone — vvsa nons;

Hanunuue — npusHak, KOT0prVI nokasblBaert, saBnsieTcs sim nullValue Ba/INAHbLIM 3Ha4YeHneM Ans nons:

* Y - obsA3atensHoe none, T.e. nullValue He ncnonb3yetcs;

* N - onymoHanbHOEe none, T.e. MOXHO nepeaasatk nullValue;

» C - none 3anosnHsetcs He nullValue 3HayeHem npun onpegenieHHom ycnoBsun.

Twvn - TN nons;

OonucaHue - feTasibHoe onucaHune nons.

Establish (message id=5000)

Coo006LLeHe MHULMNPYET NPUBA3KY ceccum K Tekylemy TCP-coeanHeHunto. Bpemst oxunganus coobuerms Establish nocne yctaHoBneHus
TCP-coegmnHeHns coctaBnseTt 10 cekyHa, nocne kotopbix TCP-coegnHeHne paspbiBaeTcs.

Tag ‘ Mone Hanuune Tvn OnucaHve
<Header> Y
20204 Timestamp Y TimeStamp Bpewms otnpasku 3anpoca.
20205 Keepalivelnterval Y DeltaMillisecs MHTepBan nepegaun Heartbeat coobLieHnit. 3HaueHne Jomnx-
HO HaxoauTbcA B npegenax ot 1000 go 60000 MUNNNCEKYHL,
BK/IIOUUTESBHO.
20206 Credentials Y String20 MaeHTudmkaTop KnveHTa (10rvH).

3.1.2. EstablishmentAck (message id=5001)

CooblLueHne NoaTeepxaaeT NpuBssKy ceccumn kK TCP-coeuHeHuto.

Tag ‘ Mone Hanuune Twun OnucaHve
<Header> Y
20207 RequestTimestamp |Y TimeStamp Bpewmsi oTnpaBku 13 cooblueHns Establish.
20205 Keepalivelnterval Y DeltaMillisecs MHTepBan nepegaun Heartbeat coo6LyeHuiA.
20208 NextSeqNo Y Uint64 MopaakoBbI HOMEpP CrefyoLWwero CoobLLEeHNs.

3.1.3. EstablishmentReject (message id=5002)

Coo6LLEeHMe 13BeLLaeT 0 TOM, UTO CECCUIO He YAanoch NpuBA3ath kK TCP-coefjyHeHuo.
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Tag Mone Hanuune Tvn OnucaHve
<Header> Y
20207 |RequestTimestamp Y TimeStamp Bpewms oTnpasku 13 cooblueHns Establish.
20209 |EstablishmentRejectCode| Y EstablishmentRejectCodeEnum |MpuynHa OTKIOHEHMA 3anpoca:

¢ "0" Unnegotiated - 3ape3sepsupoBaHo B FIXP, HO He
MOXET npoun3oiTn B WireGate.

"1" AlreadyEstablished - CoeguHeHvne gns 3toro
K/INEHTA Y)Xe YCTaHOB/EHO.

« "2" SessionBlocked - Monb3oBatenb 6bia 3a6/10KK-
poBaH, cnefyeT 06paTUTbCA B TEXHUYECKYI NOA-
OEPXKY 3a pasbACHEHUSIMU.

« "3" Keepalivelnterval - WHTepBan nepegayn
Heartbeat coo6LLeHWii HaxoanTCsA BHe fONyCTUMOro
AnanasoHa.

« "4" Credentials - JIn60 Takoro nonb3oBaresns HeT, u-
60 He c Toro ip-agpeca.

* "5" Unspecified - BHyTpeHHsiA owmbka cepsepa,
cnepyet o6paTUTLCSA B TEXHUYECKYIO MOAAEPXKKY.

3.1.4. Terminate (message id=5003)

3aBepu1eH|/|e ceccun.

Tag ‘ Mone Hanunuune Tvn OnucaHve
<Header> Y
20210 TerminationCode Y TerminationCodeEnum | MpuynHa npepbiBaHns ceccum:

"0" Finished - Ceccusi 3aBepLueHa no 3anpocy KveHTa.

"1" UnspecifiedError - BHyTpeHHsA olwmnbka cepsepa, cne-
OyeT 06paTUTbCA B TEXHUYECKYIO NOALEPXKKY.

2" ReRequestOutOfBounds - B oTBET Ha
RetransmitRequest. 3anpaluvBaemble COO6LLEHNSA HE MO-
ryT 6bITb MEepecnaHsbi.

"3" ReRequestIinProgress - 3anpoc RetransmitRequest Ha
NepecbIsiKy elle He 3aBepLUnsICA.

"4" TooFastClient - KnneHT npucbinaeTt C/iMWKOM MHOIO Co-
06LLeHunii. 3HaunTeNbHO NPEBOCXOAA CBOIO KBOTY.

"5" TooSlowClient - KneHT He BblunTbIBAET COOOLLEHNS U3
TCP cokeTa. W KonmuecTBoO TakvMx COOBLLEHUIA 3HaYNTe Nb-
Ho.

"6" MissedHeartbeat - OT kiMeHTa yxe He NpMXoaAT CO06-
LeHns 3a nepviog 6onee Keepalivelnterval.

"7" InvalidMessage - J/Inbo coobLyeHne HapyLllaeT NpoTo-
Kon, NMM60 He BO3MOXHO pacno3HaTb NonyyeHHoe coobLue-
Hue.

"8" TCPFailure - Owmbka Ha TpaHCNOPTHOM YPOBHE.

"9" InvalidSequenceNumber - Mocblnaetcsa B OTBET Ha CO-
obLeHne Sequence ¢ HekoppekTHbIM SequenceNumber.

"10" ServerShutdown - CepBep LITaTHO 3aBepLuaeT paboTy.

3.1.5. RetransmitRequest (message id=5004)

3anpoc NoBTOPHOI Nepecbiky coobLLeHuiA B konnyectee Count, HaurHas ¢ FromSeqgNo.

Tag ‘ Mone Hanwnuune

Tun

OonucaHue

<Header> Y

10
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Tag Mone Hanuune Twun OnucaHve
20204 Timestamp Y TimeStamp Bpems oTnpasku 3anpoca.
20211 FromSegNo Y Uint64 MopsaKoBbI HOMep NepBOro 3anpallnBaemMoro Coo6LLEHMS.
20212 Count Y UInt32 KonuuecTBo 3anpalumBaembix COOOLLEHNIA.

3.1.6. Retransmission (message id=5005)

CooblLueHne yBeflOMAAET, 4TO Nocneayolme coobLeHns B konuuecTBe Count - 3TO nepecbliaeMble COOGLEHMA B OTBET Ha
RetransmitRequest (message id=5004).

Tag ‘ Mone Hanuune Tvn OnucaHve
<Header> Y
20208 NextSeqNo Y Uint64 MopsaKoBbI HOMEP NepBOro CO06LLEHUS N3 CO0bLLEHNMI, Ne-
pecbliaeMbixX B OTBET Ha RetransmitRequest.
20207 RequestTimestamp |Y TimeStamp Bpewms oTnpasku 13 cooblueHns RetransmitRequest.
20212 Count Y Uint32 Konunuyectso coobLeHuii.

3.1.7. Sequence (message id=5006)

Mcnonb3yetcss Tonbko B kayecTBe Heartbeat-coobueHus. KnueHty cnepyet otnpasnatb Ha WireGate 3HayeHue nullValue B none
NextSegNo. WireGate otnpasnseT knveHTy B none NextSeqNo Homep cneayoLero cCoobLeHns NpUKIaLHoOro ypoBHS.

Tag ‘ Mone Hanuune Twvn ‘ OnucaHve
<Header> Y
20208 ‘ NextSeqNo N Uint64 ‘ MopsaKoBLIA HOMEpP CriefyLEro CoobLLEeHS.

3.1.8. FloodReject (message id=5007)

Mpy NpeBbILLEHNN NUMUTA COOOLLEHWIA CUCTEMA KOHTPO/IS aHOMaJIbHOM akTUBHOCTU MOCbINAaeT No/sib3oBaTeso CoobLLeHNe C yBeaoMe-
HUeM 06 OTKase B 06C/yXMBaHUW.

Tag ‘ Mone Hannune Tun OnucaxHve
<Header> Y
11 ClOrdID Y Uint64 Monb3oBaTenbCKMin MAEHTUMKATOP OTBEPrHYTOM 3asBKU.
20213 QueueSize Y UInt32 KonnuyectBo MNOMy4YeHHbIX OT K/MEHTa COOGLLEHWIA, YPOBHS

npunoxexunsa, 3a NnocneqH CEKyHAY.

20214 PenaltyRemain Y Uint32 Bpems B MuKpocekyHZax, no npoLecTBMM KOTOpPOro 6yaet
YCMELLHO NPUHATO crefytoLee CoobLLeHne.

3.1.9. SessionReject (message id=5008)

OTI'IpaB!'IﬂeTCﬂ B OTBET Ha HeBa/MHbIe COO6LLI'EHVIFI OT K/IMEHTOB.

Tag ‘ Mone Hanunuune Tun OnucaHvne
<Header> Y
11 ClOrdID Y Uint64 Monb3oBaTeNbCKMA NAEHTUIMKATOP OTBEPrHYTON 3as1B-
Ku.
371 RefTagID N Uint32 M aeHTudmKaTop HEKOPPEKTHOTO NONS.
373 SessionRejectReason|Y SessionRejectReasonEnum | Kog npuyrHbl OTK/TOHEHMS] COOBLLEHUS:

» "5" ValuelsIncorrect - HekoppekTHoe 3Ha4yeHue nons.

* "100" SystemlsUnavailable - Toprosas cuctema He
[OCTynHa.

» "101" ClOrdldIsNotUnique - MNonb3oBaTenbckuii MaeH-
TUChUKATOP 3aABKN HE YHUKASIEH.

e "99" Other - VHoe.

3.1.10. BusinessMessageReject (message id=5009)

OTK/I0HeHWe coobLLeHNii NprUknagHoro ypoBHs. CoobLLeHe MOXET NPUXOAUTL NPY OTKMOHEHWU 3anpoCcoB Ha Ao6GaBneHue, yaaneHue unm
nepemMeLLeHne 3asiBoK, NpU OTK/IOHEHUM 3aMPOCOB HA MACCOBOE CHSATUE 3asiBOK, & TakKe NPW CHATUM MHOTOAHEBHbIX 3as1BOK B K/TMPUHT.
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Tag Mone Hanuune Twun OnucaHve
<Header> Y
11 ClOrdID Y Uint64 Maentndpmkatop ClOrdID n3 3anpoca.
20204 Timestamp Y TimeStamp [ata n Bpems onepauuun Ha cepsepe.
103 OrdRejReason Y Int32 Kof, npnumnHbl OTK/I0HEHUS 3anpoca. OnnucaHue Kogos CMOTPU
B pa3gene "CnpaBoyHVK KOLOB Bo3Bpara'.

3.2. CueHapun ceCCUOHHOro B3ammMmogencTBus

3.2.1. NpuBA3Ka N 3aBeplLUueHne ceccumn

[na npusssku ceccumn k TCP-coegnHEHNIO KNMEHT J0/MKEH nocnartk coobuieHve Establish. Ecnmn coobuwenne Establish koppekTHoe 1 nonb-
3oBaTenb aBTopm3oBaH, WireGate oTnpaBnsieT kIMeHTY OTBeTHOe coobuieHve EstablishmentAck, koTopoe nogTBepxaaeT NpuBs3Ky cec-
cun. Ecnn coobuyeHne Establish He koppekTHoe nnm Cuctema He aBTopu3oBasia nosb3osarens, WireGate oTnpasnsieT kMeHTy coobLue-
Hue EstablishmentReject ¢ ykazaHuem npuyvHbl OTK/IOHEHUS 3anpoca.

| |
| Establish o
: (message id=5000) ':
| |
} }
alt | |
| |
[Successful EstabI]}shment] :
EstablishmentAck
& T T T T T T T T “{messageid=5001) T T~ -
| |
| |
| |
_________ S S

(message id=5002)

Puc. 1. Aunarpamma. MpuBaska ceccumn

[insA 3aBeplueHns ceccumn KNMEHT JO/MKeH 0TNpaBnTb coobLueHne Terminate n goxgarbcst oT WireGate oTBeTHOro coobuuexus Terminate
¢ TerminationCode=0 (Finished).

Te

rminate

(message id=5003)

Te

rminate

(message id=5003)

Puc. 2. Anarpamma. 3aBepLueHue ceccumn

B cnyyae nepenogxntoueHus knmeHTa k WireGate noBTopHoe TCP-coefiHEHME € TOro Xe IP-apeca JoMKHO GbiTb YCTAaHOB/IEHO He paHee,
uem yepes 1 cekyHAy nocrie 3aBepLUEHNs MPeabIayLLEr0 COeAUHEHNsl. ECU KNIMEHT NonbiTaeTcA NepenoakIunTLCs paHbLue, To TCP-

coeaviHeHue 6y,qu OTK/TOHEHO.

Mpy nonbITke AByX 1 6onee ofHOBpPeMEHHbIX TCP-coeiIMHEHWI 1 OTMPaBKN B HUX OAHOrO W TOTrO Xe uaeHTudmkatopa TWIME noruHa
(Credentials B coobLyeHum Establish), Bce Takve coefimHeHust MOTyT 3aBepLunTCs ¢ oLmnbkoii. Bo Bce ceccun WireGate oTnpaBuT cooblLue-
Hue EstablishmentReject ¢ ykazaHnem npuunHel EstablishmentRejectCode=1 (AlreadyEstablished).

12
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3.2.2. MOHUTOPUHTI COCTOAHUA ceccumn

[N MOHUTOPMHra COCTOSIHWS ceccun KNMeHT n WireGate [OMXHbl C 3afaHHOl NeproanYHOCTbI0 0GMEHNBATLCA COOBLLEHUSMI THNa
Heartbeat (B Haluem cnyyae - 310 coobLieHne Sequence). KnueHT nepedaeT cBOWi MHTepBas oTnpasky Heartbeat-coobuieHnii Ha WireGate
B coobuieHnmn Establish B none Keepalivelnterval. WireGate coo6bLiaeT kMeHTy cBOli UHTepBas1 oTnpasku Heartbeat-coo6LueHwnii B co06-
weHun EstablishmentAck B none Keepalivelnterval.

WireGate rapaHTupyeT, 4TO OH ByZieT NpucbLaTh COOBLLEHNSI HE pexe YeM 1 pas 3a UHTepBaJsl, HO 3TN COOBLLEHNS HE 06A3aTeNbHO TUNa
Heartbeat. VIHTepBasibl cumTatoTcs No hrkcMpoBaHHOM ceTke, pasmep KoTopoii 3agaeTcs Yepes Keepalivelnterval. Ecnv B Te4eHne fJaHHOTO
nHTepBana WireGate He np1cbliasn COOGLLEHNIA, OTINYHBIX OT Heartbeat, To B caMOM KOHLIe MHTepBana oH npuLueT Heartbeat-coobLueHve.
Ecnn B nHTepBasie ecTb Apyrve coobuieHus, Heartbeat-cooblieHne He nocbliaetcs. Takum 06pa3oM, B KaKAOM MHTEpBasle ecTb Kak
MWUHUMYM OHO COO6LLeHMe, HO MPU STOM NMPOMEXYTOK MeXAy COO0OLLeHMAMN MOXeT 6bITb 6osblue Keepaliveinterval.

> Keepalivelnterval

Keepalivelnterval

H - Heartbeat
O — Other message

Puc. 3. Auarpamma. OTnpaBka Heartbeat-coo6uieHnii ot WireGate

Ecnu B TeueHne 3afaHHoro nHtepeana (Keepalivelnterval) oT kveHTa He NPULLIO HUKAKoro coobLueHust, To WireGate oTK/louaeT KneHTa.
OTknoueHne (cpabatbiBaHme COD) NpoucxoauT B Nepuog oT OAHOMO A0 ABYX MHTEPBA/IOB N/OC BpeMsi Ha nepegady cooblueHust. Mocbl-
natb Heartbeat-coo6LueHusi cneflyet ¢ yueToM BpeMeHu nepegadun coobLueHns oT knneHTa ao WireGate.

KnueHT fomxeH nocbinatb Ha WireGate He 6onee Tpéx Heartbeat-coo6uyeHuii B cekyHay, YeTBEpTOe Heartbeat-cooblueHne 3a cekyHay
npuBeseT K pa3pbiBy COeAWHEHUS C OTNPaBKOl KNMeHTY cooblueHns Terminate ¢ npuunHoit TooFastClient. Bo n36exaHwe paspbiBa Co-
efiMHeHus ¢ npuymHoli TooFastClient pekomeHayeTcs ycTaHaBnnBaTb MHTEPBaA MeXAy nocnefosatenbHbIMU Heartbeat-coobLieHnamm He
MeHee 600 MunancekyHa,.

3.2.3. Hymepauyuma coo6eHui

[ns nocnepoBaTenbHON HyMepauun COOBLLEHNI KNMEHT AO/MKEH NOAAEPXKMBATL CUETUMK COOGLLEHWIA, BXOAALWMX Ha Hero ¢ WireGate.
HavasbHbI HOMep BXOAALLMX CO0OLLEeHW KnneHT nonyyaeT oT WireGate B coo6uieHun EstablishmentAck npu yctaHoBke coeanHeHus. B
LanbHeleM Kaxaoe coobLleHne NprKIafHoOro YpoBHSI, NonyyYeHHoe KneHToM oT WireGate, A0/KHO YBeIMUMBATL CHETUMK HA €4MHULLY.
C0006LLEeHNs1 CECCUOHHOTO YPOBHS HE AO/MKHbI YBE/TMUMBATL CUETUMK.

3.2.4. 3anpoc NOBTOPHOW NOCLIJIKM COOOGLLEHUI

B cnyyae o6HapyeHUsi NponyLLEeHHbIX COOBLLEHUIA KITMEHT MOXET 3aNpoCUTb MOBTOPHYH NOCbIIKY CO06LeHnl oT WireGate ¢ NOMOLLbO
KomaHgpbl RetransmitRequest, B KOTOPOIi yka3blBaeT NOPsSAKOBbI HOMEP NEPBOroO 3anpaliMBaemMoro CoOo6LLEHUs U KOJIMYEeCTBO 3anpaluu-
BaeMbIX CO06LLEHWI. B pesynbrate nocnie noaTBeEPXAeHMs Retransmission Npon3BoAMTCS NOBTOPHASA NOCbIIKA COOBLLEHWIA.

Bo Bpems oTnpaBku NOBTOPHbIX coobueHunii WireGate He oTnpaBnsieT KAMEHTY HOBbIX COOGLLEHWIA. VX oTnpaBKa BbIMOMHAETCA nocne
3aBepLUeHns 06paboTkm komaHabl RetransmitRequest.
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|
RetransmitRequest '
(message id=5004) >:
|
]
|
|
|
|

|
|
I
|
|
}
alt |
|

[Retransmission AEcepted]
| Retransmission
| (message id=5005) |

¢ ————— — — — retransmitted messages _ _ _ _ _ _ _ _ _ -

(message id=5003)

Puc. 4. Anarpamma. 3anpoc NOBTOPHOII NOCLIJIKA COOGLEHNIA

3.2.5. BoccTaHOB/IEHME CECCUM NOCIe KpaTKOBPEMEHHOro c6os

[lns BOCCTAHOBNEHMA COCTOSIHUA K/IMEHT NMPU YCTaHOBKE HOBOTO COEAVHEHWS IO/HKEH CPABHUTb HOMEP CYETUMKA BXOASALLMX COOBLUEHNI C
HOMepoM, Npuweawmm B cooblueHun EstablishmentAck. Ecnn o6HapyxmTes, uto NextSeqNo B EstablishmentAck 6onblue ero cuetumka
BXOAALLMX COOBLLEHNIA, TO KNIMEHT JO/MKEH Nepe3anpocuTb NPOMyLLEHHbIE COOBLLEHMS C NOMOLLBI0 KOMaHb! RetransmitRequest. WireGate
OTNPaBuWT B OTBET COOGLLEHUSA NPUKIAAHOTO YPOBHS MO UCTEYEHUN OAHOM CEKYH/bl OT MOMEHTA NOMyyYeHus KomaHabl RetransmitRequest.
OpHoii komaHaol RetransmitRequest KIMEHT MOXET 3anpocuTb He 6onee 10 coobLeHwiA.

3.2.6. NMonHoe BoccTaHOB/IEHUE ceccuu nocsie coos

[lna nonyyeHns Bcex COOBLLEHNI NO CECCUM K/TMEHT [O/MKEH BbINOHUTL NOAKYeHne Mo IP-agpecy n nopTy ceperca BOCCTaHOB/EHUS, B
coobLeHnn Establish B none Credentials ykasas TOT e N10rvH, 4To 1 npu coegnHeHnn ¢ WireGate. KnueHT npy ycTaHOBKEe HOBOrO coefu-
HEHWA K CEPBUCY BOCCTAHOBEHNS MOYUYUT HOMEP CUHETUMKA BXOAALLMX cOo0bLeHnii B cooblueHun EstablishmentAck B none NextSeqNo.
3ateM KIMeHT [0/MKEeH Nepe3anpocuTs COOBLLEHNS C NMOMOLLbI0 KOMaHabl RetransmitRequest. CrneayeTt yuuTbiBaTh, YTO €C/IN KIMEHT 3a-
NpOCW/ OYEHb MHOTO A@HHbIX, HO YuTaeT nx MeasieHHo, To WireGate 6yAeT BbIHY)XAEH OTKNIOUMTb KNneHTa ¢ owmnbkoi TooSlowClient (cm.
pasgen "3.4. OTkIoueHre Npu nepenonHeHun ydepa Ha ctopoHe WireGate"). OgHoli komaHgon RetransmitRequest KIMeHT MOXeT 3a-
npocuTb He 6onee 1000 coobLleHwui.

[anee knueHTy cnepyeT nogkniountbes kK WireGate 1 BbINOHUTL Wwarv ns pasgena "3.2.5. BocctaHoBNeHMe ceccrm nocne KpaTkoBpeMeH-
Horo cbos".
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| |
fr— a— o e=e=sDisconnect / CoONnect s cmm— e o)

| |
: Establish »Il
| (message id=5000)

|
|
|

EstablishmentAck

4__________(_mEsEaE;e_ic|_=5_00_1)____________l

| |

| RetransmitRequest >:

: (message id=5004) I

| |

| |

alt [Standard Client] |
I I
¢ ————————___ Retransmission |

| (message id=5005) |

| |

I retransmitted messages |
oo T T T e e e e e T

| |

| |

____________________________________ == —

[Slgw Client] |
| |
€ — ] Retransmission _ _ _ _ _ _ _ _ __ _ 4

| (message id=5005) |

| |
¢ ———————__ retransmitted messages _ _ _ _ _ _ _ _ _ |

| |

| |

€ — — — — Terminate _ _ _ _ __ _ ___ __ '
r (message id=5003) TerminationCode=5(TooSlowClient) -

| |
| |
} }
| |
| |
N — s===Disconnect / Connect === s c— —*

Puc. 5. uarpamma. MonHoe BoccTaHOBNEHME ceccum nocne c6os

3.2.7. C6poC HOMEpPOB COOOLLEHUIA

B HouHo# nepuog Ao 10:00 cneaytoLlero AHS MPOUCXOAUT OTKoYeHne kneHToB oT WireGate, ouncTka WireGate oT cOOGLLEHWIA TOProBoii
ceccuv npeaplayLLero AHs 1 cbpoc HoMepoB coobLyeHnid. MNocne c6poca HOMEPOB ¥ BOCCTAHOB/IEHNS KNIMEHTOM coeAnHeHns k WireGate,
K/IMEHT monyunT B coobuieHun EstablishmentAck B none NextSeqNo HOBbIi HOMEP, MEHbLUUIA W PaBHbIA TOMY, YTO 6bl1 fO cbpoca
HOMepoB. KnneHT fomkeH HoBbIM HOMepoM 13 nons NextSeqNo nHMUManu3npoBaTb CBOW CHeT4MK coobLieHwit. MNocne c6poca HOMepoB
coobueHnii B WireGate 5151 BOCCTAHOB/IEHMS OCTAKOTCS AOCTYMHbI TO/IbKO COO6LLEHMSA NPYKIaAHOTO YPOBHS BEYEPHEN TOProBoi ceccun
(ecnu oHa ecTb B 3TOT A€EHb).

Recovery Recovery

10 5 10

Sequence Sequence

Messages Messages Messages
9 @ 9 @ reset @ 9 @ Messages @ reset

Session 1 Session 2

Sequence EstablishmentAck Sequence EstablishmentAck
NextSeqNo=31 NextSeqNo=21 NextSeqNo=36 NextSeqNo=11

Puc. 6. juarpamma. C6poc HOMEPOB COOGLIEHNIA

3.3. KOHTpONb aHOMaJ/IbHOI aKTUBHOCTU

B WireGate felicTByeT cucTemMa orpaHU4eH1st aHOMaslbHOW aKTUBHOCTM KITMEHTCKUX NPUIOXEHUA. OHa He NO3BO/ISET NPUNOXKEHMIO MOSb-
30BaTesisi (B paMKax ofiHoli ceccum) Npucbinath 60/1ee OroOBOPEHHOTO B 3asiBKE HA MOAK/IIOYEHNE KOMMYeCcTBa CO06LLEHMI B eAMHNLY Bpe-
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MeHU. B HacToAWMi A MOMEHT MOXHO MOJTyYMTb JIOFMH B CUCTEMY ¢ orpaHuyeHnem 30, 60, 90 1 T.4. (Ho He 6onee 3000) ToproBbIx onepauuii
B CekyHAy. K ToproBbIM onepaumsam oTHocaTes criegytowme coobeHns: NewOrderSingle, OrderCancelRequest, OrderReplaceRequest u
OrderMassCancelRequest.

Mpy NPeBbLILIEHUN IUMUTA COOBLLEHUI CUCTEMA KOHTPO/ISi aHOMa/IbHO aKTMBHOCTY NOCLINIAeT Nosb3oBaresto cooblieHne FloodReject ¢
yBeOM/IEHEM 06 0TKa3e B 06CYXMBAHN.

KonunuyectBo cOOGLLEHUNIA 3a UCTEKLLYIO CEKYHY OueHunBaeTcst npy npuéme KAXKAOMO coobLuieHns. ITO 3HAUYUT, YTO ecnv Nosib3oBaTesb
NOCTOSIHHO MPUCbINAET 3anpochl C YacTOTON, 60/bLUe, YeM eMY paspeLleHo, TO ero coobLLeHns nepecTatT o6pabdaTbiBaTbCA COBCEM.

Ecnwu e nonb3oBaTenb NPeBbICUT OTBEAEHHYIO eMy KBOTY 6onee yem B ABa pasa, WireGate BoobLLe pa3opBeT coejuHeHve (CoobLLeHne
Terminate ¢ TerminationCode=4).

loop J

[N messages]
NewOrderSingle

(message id=6000)

\ 4

NewOrderSingleResponse
(message id=7000)

NewOrderSingle

(message id=6000) >
____________ FloodReject _ _ ____ _ _ _ _ _

:‘ (message id=5007) _:
| |
| |
| |
T T
| |
| |
| |
| NewOrderSingle |
: (message id=6000) >:
| |
| Terminate |
& — — Thessage id=5003) TerminationCode=4(TooEasiCiient™ ~ — ml
|
|
|

Puc. 7. Anarpamma. KOHTpPO/1b aHOMaJ/ibHOW aKTUBHOCTU

3.4. OTK/NIIOuEHNE NpUu nepenonHeHuun 6ydepa Ha ctopoHe WireGate

ECnu KNMEHT B CUY KaKUX-IMB0 NPUYMH He ycneBaeT BbluMThbIBaTL cO06LLeHus 13 TCP cokeTa, To Npu nepenosHeHun nucxoaswero TCP
6ydhepa Ha cTopoHe WireGate Takoii KIMeHT 6yaeT oTk/o4eH (coobueHne Terminate ¢ TerminationCode=5).

3.5. OTKNOHeHUe 3anpocoB

Mpy  OTKIOHEHWM 3anpocoB MpWKIAZHOrO ypoBHs  WireGate OTNpaBfsieT  KAWEHTY COOGLUEHVWE  CECCUMOHHOTO  YPOBHS
BusinessMessageReject. Coo6LeHre MOXET NPUXOAUTL MPK OTKIOHEHWW 3anpoCoB Ha Ao6GaBfeHWe, yaaneHue Uy nepeveLLeHmue 3a-
SIBOK, MPY OTK/IOHEHUM 3aMPOCOB HA MACCOBOE CHSITUE 3asiBOK, & TAKKE MPU CHSTUM MHOTOAHEBHbIX 3as1BOK B K/TMPUHT.

Co006LLEHMS CECCUOHHOTO YPOBHS BusinessMessageReject He 40CTYMHbI B CEpBMCE BOCCTAHOB/EHUS, ONMCAHHOM B pasgenax "3.2.5. Boc-

"on

CTaHOB/1IEHNE CeCcCum nocsie KpaTtkoBpeMeHHOoro c6os", "3.2.6. NonHoe BocCTaHOB/IEHME ceccum nocse cbos"”.

3.5.1. OTKNOHeHUe 3anpoca Ha gob6aBneHne 3asaBKU

KnueHT oTnpaBnsieT HOBYHO 3asBKy B TOproByto cuctemy (coobuieHme NewOrderSingle). Cuctema OTKIOHSET 3anpoc (coobuieHue
BusinessMessageReject).

16
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|
NewOrderSingle |
{message id=6000) "‘:
|

|

|

"

|
|
!
|
|
|
|

[Failure] - — —— —— — — BusinessMessageReject _ _ _ _ __ _ _ _ N
| |
| |
! |

(message id=5009) OrdRejReason=reason_code

Puc. 8. ilnarpamma. OTK/IOHEHMe 3anpoca Ha fo6aBneHne 3asaBKU

3.5.2. OTKNIOHEeHUe 3anpoca Ha yaasleHue 3asiBKu

KnueHT otnpaBnseT 3anpoc Ha ypaneHve 3asaBku (coobuienne OrderCancelRequest). Cuctema OTKMOHAET 3anpoc (cooblueHune
BusinessMessageReject).

|
OrderCancelRequest |
{message id=6006) ":
|

1

|

|

alt

[Failure] - ——— ——— — BusinessMessageReject _ _ |
|

Puc. 9. Auarpamma. OTK/IOHEeHMe 3anpoca Ha yaasneHue 3asaBKn

3.5.3. OTKNIOHeHMe 3anpoca Ha nepemMeLlyeHne 3asaBKU

KnveHT oTnpaBnseT 3anpoc Ha nepemelleHve 3asBku (coobueHne OrderReplaceRequest). CucTema OTK/IOHAET 3anpoc (coobuieHve
BusinessMessageReject).

|
OrderReplaceRequest |
{message id=6007) ""I

|

|

|

alt

|
|
I
|
|
|
|
[Failure] Leg BusinessMessageReject B
! |
! |
' [

Puc. 10. finarpamma. OTK/IOHEHWe 3anpoca Ha nepemMelleHne 3asBKU

3.5.4. OTKNOHEeHMe 3anpoca Ha MaccoBoe yaaneHue 3aaBOK

KnneHT oTnpaBnseT 3anpoc Ha MaccoBoe yaaneHune 3asaBok (coobueHne OrderMassCancelRequest). Cuctema OTKMOHAET 3anpoc (Co06-
uieHne BusinessMessageReject).
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|
OrderMassCancelRequest |
(message id=6004) -':

|

|

|

"

|
|
!
|
|
|
|

[Failure] - — —— —— — — BusinessMessageReject _ _ _ _ __ _ _ _ N
| |
| |
! |

(message id=5009) OrdRejReason=reason_code

Puc. 11. Anarpamma. OTK/IOHEHME 3anpoca Ha MaccoBoe yaaneHne 3asBOK

3.5.5. OTK/IOHeHMe 3anpoca Ha gob6aBrneHne aiicGepr-3anBku

KnueHT oTnpasnseT HoByto alicbepr-3asBKy B TOpro.yto cuctemy (coobiyeHne NewOrderlceberg). Cuctema oTk/10HSIET 3anpoc (CoobLueHne
BusinessMessageReject).

|
NewOrderlceberg !
(message id=6008) ':
|

]

|

|

alt

|
|
I
|
|
]
|
|
[Failure] e BusinessMessageReject N
| (message id=5009) OrdRejReason=reason_code |
' [
' [

Puc. 12. narpamma. OTK/IOHEHMeE 3anpoca Ha AoGaBrieHue alic6epr-3anBKu

3.5.6. OTK/IOHEHME 3anpoca Ha ygasieHue aicoepr-3asiBKu

KnveHT oTnpaBnsieT 3anpoc Ha ygasieHve aiicbepr-3anBku (coobueHne OrderlcebergCancelRequest). Cuctema oTKMOHSIET 3anpoc (Co06-
weHne BusinessMessageReject).

|
OrderlcebergCancelRequest |
(message id=6009) ’:

|

]

|

|

alt

[Failure] - ——— — — — — BusinessMessageReject _ _ _ _ _ _ _ _ _ | |
|

Puc. 13. finarpamma. OTK/IOHEHWe 3anpoca Ha yaaneHue aiicGepr-3asaBKu

3.5.7. OTKNOHEeHMe 3anpoca Ha nepemMeLyeHue aiicoepr-sasaBKu

KnveHT oTnpaenseT 3anpoc Ha nepemelleHne aicbepr-3assku (coobueHne OrderlcebergReplaceRequest). Cuctema OTKNIOHSIET 3anpoc
(coobueHnne BusinessMessageReject).

18



Cneuucukauus 6uHapHoro npotokona TWIME it CpOYHOro pblHKa 16.05.2022

|
OrderlcebergReplaceRequest |
(message id=6010) ’:

|

]

|

|

alt

I
I
I
I
|
|
I
|
[Failure] e BusinessMessageReject N
| (message id=5009) OrdRejReason=reason_code
|
|

Puc. 14. ivarpamma. OTK/IOHEHMWe 3anpoca Ha nepemMelleHue alicGepr-3asiBKu

3.5.8. OTK/IOHEHMe MHOroHeBHbIX 3asABOK B KJTMPUHT

Mos MHOTOAHEBHbLIMM NOHUMAIOTCA 3asiBKM, Y KOTOPbIX 3a4aHa Aata uctedeHus. Takve 3asBK1 B KTMPUHT aBTOMaTUYeCcKn nepeBbICTaBs-
10TCA B C/IeAYHOLLYI0 TOProByto ceccuio. Mpu nepeBbICTaB/IEHUM CUCTEMOI AeNarTCA NPOBEPKU HA HaNMYMe MHCTPYMEHTa, KNIMeHTa, JocTa-
TOYHOCTM CpeACcTB. Ecnu pesynbTar NpoBepkn HeyL0BNETBOPUTENbHLIN, 3asBka oTBepraeTcsi. Mo ka0l OTBePrHyTON B KNMPUHT 3asBke
cucTeMoli oTnpaensieTcs coobuleHne BusinessMessageReject.

|
NewOrderSingle ’_:

(message id=6000) CIOrdiD=X, TimelnForce=6(GTD} |
|

|

e = — ————— ! NewOrderSingleResponse  __ __ _ _ _ _ _ 4
| (message id=7000) CIOrdID=X, OrderiD=N1, TradingSessioniD=T1 i
| |
| |
| GystemEvent (TradingSessionID=T1, TradSesEvent="105" ClearingStarted)——

e e EmtyBook _ _ _ ___ ___ ____
| {message id=7010) TradingSessioniD=T1
|
|
| CancelOrder
! CiOrdiD=X, OrderiD=N1, TradingSessionIlD=T1
|
|
|
alt :
. . — — — —— ———— BusinessMessageReject _ __ _ __
[Failure] i (message 1d=5009) OrdRejReason=reason_code

Start of trading session T2

—_——_—— L.

Puc. 15. finarpamma. OTK/IOHEHVE MHOTOAHEBHbIX 3asiBOK B KJIMPUHT
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4. NMpuKnagHon ypoBeHb

4.1.

MpoTokon NpMKIafHOro YPOBHSA paspaboTaH Ha OCHOBe cTaHgapTHoro npotokona FIX Bepcum 5.0 SP2 (https://www.fixtrading.org/
standards/fix-5-0-sp-2). MNpeanonaraeTcs, YTo NOMb30BaTE/Nb Y)X€ 3HAKOM C OCHOBamu 3TOr0 MPOTOKoNa.

MoppepxnBaemblie COOOLEHUSA

* NewOrderSingle — [lJo6aBneHve 3asBku. Nepegaértcs oT kimeHTa k WireGate.

* NewOrdericeberg - [lo6asneHue alicbepr-3asasku. Mepepaértca ot kimeHTa k WireGate.

» OrderCancelRequest — YaaneHue 3ansku. Nepenaércs ot knveHTa k WireGate.

» OrderlcebergCancelRequest — YaaneHue aiicbepr-3asBku. Mepegaércs ot knveHTa k WireGate.

» OrderReplaceRequest — [NepemelleHve 3asaBku. Mepepaétca ot kmeHTa k WireGate.

» OrderlcebergReplaceRequest — MNepemelleHune aiicbepr-3anBku. MNepegaétcsa oT knneHTa Kk WireGate.

» OrderMassCancelRequest — MaccoBoe yganeHue 3asBokK. MNepegaétca oT kimeHTa k WireGate.

* NewOrderSingleResponse — YcneluHoe gobasneHue 3ansku. MNepenaércs ot WireGate KNneHTy.

* NewOrdericebergResponse — YcneluHoe gobasneHune alicbepr-sasasku. MNepepaértca ot WireGate K/IMeHTy.
» OrderCancelResponse — YcreluHoe yaaneHue 3aasku. Nepepaétca ot WireGate KnvMeHTy.

» OrderReplaceResponse — YcnelHoe nepemelleHve 3aaBku. Mepenaétca ot WireGate K/IMeHTy.

» OrderMassCancelResponse — YcnelHoe MaccoBoe yaaneHue 3ansok. MNepegaétca oT WireGate knveHTy.
» ExecutionSingleReport — CeeieHne 3asBku B cfenky. Mepenaérca ot WireGate K/IMeHTy.

» ExecutionMultilegReport — CBegeHve B cAefky 3asBku N0 COCTAaBHOMY UHCTPYMeHTY. [Mepeaaétcsa ot WireGate knmeHTy.
+ EmptyBook — 3aBepLueHue Toproeoii ceccun. MNepegaétcst ot WireGate KneHTy.

» SystemEvent - Co6biTusi B TOproBoli cucteme. Nepepaétca ot WireGate KnveHTy.

4.1.1. NewOrderSingle (message id=6000)

[lo6aBneHne 3asBOK MO /1H0ObIM MHCTPYMEHTaM.

Tag ‘ Mone Hanuune Tun OnucaHve
<Header> Y
11 ClOrdID Y Uint64 Monb3oBaTenbCKMin MAEHTUMKATOP OTNPaB/IEHHO 3aABKM.
432 ExpireDate C TimeStamp [ata wcTeueHns 3asBkn. O6sa3aTenbHO A58 3asBOK C
TimelnForce=6 (GTD).
44 Price Y Decimal5 Liena.
48 SecuritylD Y Int32 Yncnosoii naeHTMMKaTop MHCTPYMEHTA.
583 CIOrdLinkID Y Int32 BHeLLHWiA Homep.
38 OrderQty Y UInt32 KonnyecTtso efvHUL, MHCTPYMEHTA.
59 TimelnForce Y TimelnForceEnum Bug 3asaBku:

» "0"Day —KoTupoBouHas 3asiBka (ocTaéTcs B o4epeam nocne
4aCTUYHOTO CBEAEHNS).

* "3" IOC — BcTpeyHas 3asBka (CHMMaeTCs nocsie nposene-
HUS ayKLUMOHa).

* "4" FOK — 3asnska Fill-or-Kill.

« "6"GTD
54 Side Y SideEnum HanpaBneHne 3aaBku:
+ "1"- Buy
e "2"- Sell
1 Account Y String7 7-MU CMMBOJIbHbIN KOZ, K/TMEHTA.

4.1.2. NewOrdericeberg (message id=6008)

[ob6asneHune aiicbepr-3asiBoK Mo /106bIM MHCTPYMEHTaM.
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Tag Mone Hanuune Twun OnucaHve

<Header> Y

11 ClOrdID Y Uint64 Monb3oBaTenbCKMin MAEHTUMKATOP OTNPaB/IEHHO 3asBKM.

432 ExpireDate N TimeStamp [ata ncreuyeHuns 3ansku.

44 Price Y Decimal5 LleHa.

48 SecuritylD Y Int32 Yncnosoii naeHTMMKaTOp NHCTPYMEHTA.

583 CIOrdLinkID Y Int32 BHeLLHWiA Homep.

1138 DisplayQty Y UInt32 KonuuecTtBo eAMHWL, MHCTPYMEHTA B MOCTOSIHHOW COCTaB/s0-
e o6bema BCn/ibiBaroLel (BuaMmMoli yactu) aincbepr-3ass-
Kn.

20036 DisplayVarianceQty |N UInt32 BenmumHa cryyaliHoro OTK/IOHEHUs1 o6beMa BCMJbIBAOLLEN
yacTtu alicbepr-3asBKu.

38 OrderQty Y Uint32 KonnuectBo eauHNL, MHCTPYMEHTa BO Beeli aiicbepr-3asBke.

54 Side Y SideEnum HanpasneHve 3aaBKu:
+ "1"- Buy
o "2"-Sell

1 Account Y String7 7-MU CUMBOJIbHBIN KOZ, KMEHTA.

4.1.3. OrderCancelRequest (message id=6006)

3anpoc Ha yaaneHue paHee BbICTAB/IEHHOM 3as1BKU.

Tag ‘ Mone Hanuune Twun OnucaHve
<Header> Y
11 ClOrdID Y Uint64 Monb3oBaTenbCckMii naeHTUukaTop 3anpoca Ha yaaneHuve.
37 OrderID Y Int64 MaeHTndmkaTop ygansieMoi 3asBku B cucteme SPECTRA.
48 SecuritylD Y Int32 Yncnosoii naeHTMMKaTOpP NHCTPYMEHTA.
1 Account Y String7 7-MU CMMBOJIbHbIN KOZ, K/TMEHTA.

4.1.4. OrdericebergCancelRequest (message id=6009)

3anpoc Ha yaasieHve paHee BbICTaB/IEHHON aiicbepr-3asBku. B kauecTBe naeHTudukaropa ygansemoli 3aasku (OrderlD) MOXHO ykasbl-
BaTb Kak Homep Buaumoi yactu aiicbepra (DisplayOrderID n3 coobuieHns NewOrderlcebergResponse), Tak n ngeHTudmkaTop Bcein aic-
6epr-3asnBku (OrderlD). O6paTvTe BHMMaHWe, 4To komaHga no DisplayOrderID 6yayT pabotarb TONbKO, €C/N BUAMMAS YacTb C TakuM HO-
MepoM elle ecTb B cucTeme (He 6bina cBefieHa), B NPOTMBHOM Crlyyae OyfeT BO3BpallieHa OLnGKa 06 OTCYyTCTBUM 3asBKM C TakM HOMe-

pom. MNoTomy pekomeHayem paboTaTh ¢ aicbepr-3asskamu no OrderID.

Tag ‘ Mone Hanunuune Tvn OnucaHve
<Header> Y
11 ClOrdID Y Uint64 Monb3oBaTenbCKMii MAEHTUMKATOP 3anpoca Ha yaaneHue.
37 OrderID Y Int64 MaeHTudbmkaTop yaansemoii 3asBku B cuctemMe SPECTRA.
48 SecuritylD Y Int32 UncnoBoii naeHTUdMKaTop MHCTPYMEHTa.
1 Account Y String7 7-MU CMMBOJIbHBIN KOZ, KTMEHTA.

4.1.5. OrderReplaceRequest (message id=6007)

3anpoc Ha U3MeHEHME LieHbI/0O6beMA paHee BbICTaB/IEHHON 3asBKU.

Tag ‘ Mone Hanuune Twvn OnucaHve
<Header> Y
11 ClOrdID Y Uint64 Monb3oBaTensCckMii aeHTUUKaTop 3anpoca Ha U3MeHeHue
LeHbl/o6bema.
37 OrderID Y Int64 MpaeHTndmkaTop n3ameHsemoii 3anBku B cucteme SPECTRA.
44 Price Y Decimal5 HoBas LieHa 3asBku.
38 OrderQty Y Uint32 HoBoe KONM4yecTBo eAnHUL, UHCTPYMEHTA.
583 CIOrdLinkID Y Int32 BHeLLHWiA Homep.
48 SecuritylD Y Int32 Uncnosoii naeHTUdmKaTop MHCTPYMeHTa.
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Tag

Mone

Hanuuue

Tun

OonucaHve

20019

Mode

Y

ModeEnum

Pexum paboTbl KOMaHAbI:

* "0" DontChangeOrderQty - He meHsTb 06bem 3asBKu.
OcTaeTcs TeKyLLMiA hakTuyeckuii 06bem 3asBkn B CUCTEME.
MpucnaHHoe KoNMYecTBO UTHOPUPYeETCS.

* "1" ChangeOrderQty - N3meHnTb 06bEM 3asBkU. Ecnn 3a-
fABKa HalifjeHa, BMeCTO Heé BbICTaB/IAeTCs 3asBka C Npu-
CNaHHbIM LEEHON N 06BEMOM.

"2" CheckOrderQtyAndCancelOrder - CHATb CTapylo 3asB-
Ky. Ecnun o6bem 13 3as1Bku He coBnagaeT ¢ NPUCAaHHbIM, TO
3asBKa yaandaetca. MHaue BbINOMHSAETCA nepemeltleHune.

"3" FixStyleReplace - YcTaHOBWUTb 06bEM 3asBK/ PaBHbIM
np1CMaHHOMY 3a BbIYETOM CBEAEHHOI vacTu 3asBku (He
MeHbLie 0). Eciv npucnaHHbiii 06beM MeHbLUIE Un paBeH
CBEAEHHOI YacTu 3asBku, TO 3asBKa yaauIseTcs.

1

Account

Y

String7

7-MV CUMBOJIbHBIN KOA, KNIMEHTA.

4.1.6. OrdericebergReplaceRequest (message id=6010)

3anpoc Ha M3MeHeHWe LeHbl paHee BbICTaB/EHHOV alicbepr-3asBkn. O6bEeM He [OCTyneH ANna M3MeHeHus. B kauecTBe WAEHTU-
thvkaTopa n3meHsiemoin 3asaBku (OrderlD) MOXHO yKkasbiBaTb Kak HOMep BUMAUMONA uyacTu aiic6epra (DisplayOrderlD n3 coobuue-
Hna NewOrderlcebergResponse), Tak 1 maeHTUdMKaTop Bcell alicGepr-3asBku (OrderID). O6patute BHMMaHWE, YTO KOMaHga Mo
DisplayOrderID 6yayT pa6oTtatb TONbKO, €C/IM BUAMMas YacTb C TakMM HOMEPOM elle ecTb B cucteme (He 6blnia cBefeHa), B NPOTUBHOM
cnyyae 6yAeT Bo3BpaLleHa owmnbka 06 OTCYTCTBUM 3aABKM C TakuMm HOMepoM. MoToMy pekomeHayeMm paboTaTth € aicbepr-sasskamu no

OrderlID.
Tag Mone Hanuuune Tun OnucaHve
<Header> Y
11 ClOrdID Y Uint64 Monb3oBaTenbCKMn MAeHTUMKaTOp 3anpoca Ha U3MeHeHne
LieHbl.
37 OrderID Y Int64 NpeHTucbmkarop n3ameHsiemoii 3asBkn B cucteme SPECTRA.
44 Price Y Decimal5 HoBas ueHa 3asBKu.
583 ClOrdLinkID Y Int32 BHeLUHWi? HomMep.
48 SecuritylD Y Int32 Yncnosoli naeHTMdmKaTop MHCTpyMeHTa.
1 Account Y String7 7-MV CUMBO/bHbIN KOA, KNWEHTA.

4.1.7. OrderMassCancelRequest (message id=6004)

3anpoc Ha MaccoByt0 OTMEHY BCEX 3asIBOK, Y0BNETBOPSAIOLLUX KPUTEPUSIM.

Tag

Mone

Hanuuune

Tun

‘ OonucaHue

<Header>

Y

11

ClOrdID

Y

uUint64

Monb3oBaTenbCKMii naeHTUUKaTOp 3anpoca Ha MacCcoByio
OTMEHY.

583

CIOrdLinkID

Int32

BHewwHWn Homep. B cnyyae 3afaHnsa 3Ha4yeHus, OT/IMYHOTO
ot 0, NpoV3BOANTCA yAaneHne BCeX 3asBOK C COOTBETCTBY-
towmm ClOrdLinkID. 3HaueHus noneli Side, SecurityGroup 1
Security|D npy 3TOM UTHOPUPYIOTCS, HO X 3HAYEHWS AOMKHBI
HaxoamTcs B AONYCTVMOM AuanasoHe.

48

SecuritylD

Int32

Yucnosoli upeHTudukaTop MWHCTpymeHTa. Ecnn B none
SecuritylD nepegaHo 3HaueHue nullValue unu 0, To AaHHbIN
KpUTepwiA He NCMONb3yeTCa A1 MOVCKa 3asBOK.

167

SecurityType

Security TypeSet

Tun MHCTpyMeHTa:

e 0x1 - dLroyepc

54

Side

SideEnum

Bbi60p TUNa 3asiBOK B 3aBUCUMOCTY OT HanpaseHns:
e "1" — 3aaBKW Ha MOKYMKY.
e "2"— 3aaBKU Ha Npoaaxy.

« "89" — Bce 3asBKu.
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Tag Mone Hanuune Twun OnucaHve
1 Account Y String7 7-MU1 CUMBOSbHBIN Kog, kneHTa. Ecnv B nosie Account Tpu no-
cnefHve cMMBO/A COBNAAAKT CO CTPOKOM "%% %", TO Nnpous-
BOAMTCA yAauieHne 3aABOK [/19 BCEX K/IMEHTCKMX CUYETOB.
1151 SecurityGroup N String25 Kop 6a3oBoro aktusa. Ecnv B none SecurityGroup nepegaHa
nycras ctpoka uam "%", To Npon3BOAUTCA yaasieHne 3aaB0K
[N191 BCEX KOHTPaKTOB.

4.1.8. NewOrderSingleResponse (message id=7000)

COO6LLleHVIe 06 YCneLwHOM BbICTaB/1IEHNN 3asABKN.

Tag ‘ Mone Hanunuune Tun ‘ OnucaHve
<Header> Y
11 ClOrdID Y Uint64 Monb3oBaTeNbCKMA MAEHTUUKATOP 3asBKU M3 COOOLLEHUS
NewOrderSingle.
20204 Timestamp Y TimeStamp [ara n Bpema onepauun Ha cepeepe.
432 ExpireDate C TimeStamp [ata wncteueHnss 3asBkn. O6sa3aTeNbHO A8 3asBOK C
TimelnForce=6 (GTD).
37 OrderID Y Int64 MpeHTndmkaTop 3assku B cucteme SPECTRA.
20215 Flags Y FlagsSet Mone npeacTaBnseT coboi GUTOBYIO Macky:
¢ 0x1 - KoTnpoBoyHas
* 0x2 - BctpeyHas (I0C)
» Ox4 - BHecucTemHas
* 0x10 - Mpwu BbICTABMEHUN 3a5ABKN HE NMPOBEPSASIUCH [EHbIM
o K/IMEHTY
¢ 0x200 - INpw BbICTaBNEHUW 38ABKN HE MPOBEPANNCH IMMUTbI
o onuuoHam
» 0x80000 - 3asska Fill-or-kill
44 Price Y Decimal5 Llena.
48 SecuritylD Y Int32 UncnoBoii naeHTUdmKaTop MHCTpyMeHTa.
38 OrderQty Y UInt32 KonnyecTtso efvHUL, MHCTPYMEHTA.
336 TradingSessionID Y Int32 M peHTuchmkaTop ToproBoii ceccuu.
583 CIOrdLinkID N Int32 BHeLLHWiA Homep.
54 Side Y SideEnum HanpaeneHuve 3asBku:
* "1"- Buy
o "2"-Sell

4.1.9. NewOrderlicebergResponse (message id=7013)

CoobLieHre 06 ycneLHoM BbiCTaB/EHNIN aiicbepr-3asiBky UV BCM/IbITUM O4epeaHOo BUAVMOI YacTu alicbepra.

Tag ‘ Mone Hanuune Tun ‘ OnucaHve

<Header> Y

11 ClOrdID Y Uint64 Monb3oBaTenbCknii MAEHTUMKATOP 3asBKM M3 COObLLEeHNA
NewOrderlceberg.

20204 Timestamp Y TimeStamp [ara v Bpemsa onepauuun Ha cepsepe.

432 ExpireDate N TimeStamp [ara ncreyeHus 3asaBku.

37 OrderID Y Int64 MaeHTudhmkaTop Bceit aiicbepr-3asBKu.

20037 DisplayOrderID Y Int64 MaeHTndrKauMoHHbIA HOMEp BUAMMON YacTu aicbepra.

20215 Flags Y FlagsSet Mone npeacrtasnsieT cO60M GUTOBYIO MAcKy:
e 0x1 - KoTupoBoyHas
* 0x200 - INpw BbICTaBNEHUW 38A1BKN HE MPOBEPANUCH IMMUTbI

no onuyoHam
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Tag Mone Hanuune Twun OnucaHve
» 0x800000000000 - 3asBka aiicbepr
» 0x20000000000000 - BcnbiTve ovepenHoit BUAMMON Ya-
cTv alicbepra.

44 Price Y Decimal5 LleHa.

48 SecuritylD Y Int32 UncnoBoii naeHTUdmKaTop MHCTpYMeHTa.

38 OrderQty Y UInt32 KonmyecTBo eanHNL, MHCTPYMEHTa BO BCell aiicbepr-3asiBke.

1138 DisplayQty Y Uint32 KonunuecTtBo eAuHML, MHCTPYMEHTa B BUAMMOL YacTu aiicbep-
ra.

20036 DisplayVarianceQty |Y Uint32 BenununHa cnyyaiiHoro oTk/I0HeHWss o6bema BUAVMOW YacTu
aiicbepr-3asBku.

336 TradingSessionID Y Int32 MaeHTudbmkaTop TOproBoii ceccum.

583 CIOrdLinkID N Int32 BHeLHWin Homep.

54 Side Y SideEnum HanpaeneHuve 3anBku:
e "1"- Buy
o "2"-Sell

4.1.10. OrderCancelResponse (message id=7003)

Coo6LeHMe 06 yCneLHOM CHATUN 3asiBKU.

Tag ‘ Mone Hanuune Tun OnucaHve
<Header> Y
11 ClOrdID N Uint64 Monb3oBaTenbCckuini - MAaeHTUdMKaTOp M3 CcoobLyeHns
OrderCancelRequest B ciyyae OAMHOYHOTO yAasleHus 3asB-
kn. Monb3oBatensckuii ngeHTudmkatop ClOrdID, npncBoeH-
HbIli 3asBKe NPV eé BbICTaB/IEHNN WM MOCNEAHEM Nepeme-
LLIeHUW, MPU MaccoBOM yJasIeHN 3asBOK.
3HadveHuve nullValue siBNSieTCA NPU3HAKOM HEMPOLLEHHOTO CO-
0o6LLeHus.
20204 Timestamp Y TimeStamp [ata n Bpems onepauuun Ha cepsepe.
37 OrderID Y Int64 MaeHTndmkatop 3aaBku B cucteme SPECTRA (ans aiicbep-
roB - naeHTucukaTop Bceit aicbepr-3anBkm).
20215 Flags Y FlagsSet Mone npeacTaBnseT coboi GUTOBYIO Macky:
¢ 0x100000 - 3anucb ABISEeTCs pe3y/bratoM onepauum ne-
pemMeLleHuns 3asBKu
* 0x200000 - 3anuck siBnsaeTca pesynsraTtom onepauun yga-
NeHna 3asBKu
* 0x400000 3anucb ABMAETCA pe3ynsrtaTtoM rpynnosoro yaa-
nexHus
¢ 0x20000000 - Mpu3Hak yganeHnsa octarka 3asaBku no npu-
YnHe KPOoCC-CAesKn
* 0x100000000 - 3anuch sABNsAeTCA pesysbLTatom onepaumm
yaaneHus 3aasku cepsucom Cancel On Disconnect
* 0x2000000000 - 3anucb ABAAETCA pe3y/ibTaTtoM onepatmu
yaaneHus 3aasku cepsucom User Kill Switch
* 0x800000000000 - Aiicbepr-3anBka
38 OrderQty Y Uint32 KonunuectBo eguHUL, MHCTpPYMeHTa (AN alicbepros - Konunye-
CTBO eVHUL, MHCTPYMEHTa BO BCeWi aiicbepr-3asBke).
336 TradingSessionID Y Int32 MaeHTucbmkaTop TOproBoii ceccum.
583 CIOrdLinkID N Int32 BHeLLHWi? HomMep.

4.1.11. OrderReplaceResponse (message id=7005)

Coo6LeHMe 06 ycneLHOM N3MeHeHUM LeHbI/06bemMa paHee BbICTAB/IEHHO 3asBKU.

24



Cneuucukauus 6uHapHoro npotokona TWIME it CpOYHOro pblHKa 16.05.2022
Tag Mone Hanuune Twun OnucaHve
<Header> Y
11 ClOrdID N Uint64 Monb3oBaTenbCkMini - MAEHTUIMKATOP M3 COOGLUEHUSA
OrderReplaceRequest. 3HaueHune nullValue sBnsietca npu-
3HAaKOM HeMnpoLLEHHOrO COObLLEHNS.
20204 Timestamp Y TimeStamp [ata n Bpems onepauuun Ha cepsepe.
37 OrderID Y Int64 MaeHTndmkatop 3aaBku B cucteme SPECTRA (ans aiicoep-
OB - UAEHTUINKATOP BCEW aincbepr-3asiBku).
20216 PrevOrderID Y Int64 MpeHTuchmkatop npesblayLein 3asasku
20215 Flags Y FlagsSet Mone npepctaBnsieT coboii GUTOBY Macky:
¢ 0x1 - KoTupoBouHas
* Ox4 - BHecucTemHas
¢ 0x10 - Npwu BbICTABNEHUMN 38ABKN HE NMPOBEPANUCH AEHbIN
no K/IMEHTY
* 0x200 - Mpwu BbICTaB/IEHNUM 3a51BKN HE NPOBEPSA/IUCH JIMMUTBI
no onuvoHam
* 0x100000 - 3anucb ABMAETCA pesynsbTatom onepauuy ne-
peMeLleHuns 3as8BKu
44 Price Y Decimal5 Liena.
38 OrderQty Y Uint32 KonuuectBo eauHUL, MHCTpPYMeHTa (AN alicbepros - Konunye-
CTBO eAVHWL, MHCTPYMEHTa BO BCeii aiicbepr-3asBke).
336 TradingSessionID Y Int32 MaeHTudbmkaTop TOpProBoii ceccum.
583 ClOrdLinkID N Int32 BHeLUHWi HomMep.

4.1.12. OrderMassCancelResponse (message id=7007)

OTBETHOE COO06LLEHNE O MACCOBOM YAA/IEHNN 3as1BOK.

Tag ‘ Mone Hanunuune Tun OnucaHve
<Header> Y
11 ClOrdID Y Uint64 Monb3oBaTenbCckMii - naeHTUMKaTOp M3 COOBLLEHMs
OrderMassCancelRequest.
20204 Timestamp Y TimeStamp [ara v Bpema onepauuun Ha cepsepe.
533 TotalAffectedOrders [N Int32 KonnyecTtBo yaasiEHHbIX 3aABOK.

4.1.13. ExecutionSingleReport (message id=7008)

CsefeHue 3asiBK/ B CAESKY.

Tag ‘ Mone Hanunuune Tun OnucaHve
<Header> Y
11 ClOrdID Y Uint64 Monb3oBaTenbcknii naeHTUuKkaTop 3aaBku.
20204 Timestamp Y TimeStamp [ara n Bpemsa onepauuun Ha cepsepe.
37 OrderID Y Int64 MpeHTndomkaTop 3asBku B cucteme SPECTRA (ans aiicbep-
roB — MAEHTUMKALMOHHbI HOMEP BCeil aiicbepr-3asBku).
880 TrdMatchID Y Int64 MaeHTudmkaTop caenku.
20215 Flags Y FlagsSet Mone npeacrtasnsiet cO60M GUTOBYIO MAcKy:

* 0x1 — Caenka no KOTMPOBOYHOM 3asiBKe
» 0x2 — Cpenka no BcTpeyHoii (I0C) 3asBke

e 0x4 — BHecucTemHas cpesnka, BK/IOYas KIMPUHIOBblE,
afpecHble, CAEMKN MO HoraM

* 0x8 — Caenka nepeHoca no3uuuii

* 0x2000000 — TexHu4yeckasn KIMpuHroBas caesnka, cpopmu-
poBaHHasi BHe TOPros
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Tag Mone Hanuune Twun

OonucaHve

0x4000000 — AgpecHas caenka

0x8000000 — Cpenka no ceaske

0x10000000000 - Cgenka, chopMmpoBaHHas B mpoLecce
JINKBUAALIMOHHOIO HETTUHIa

0x20000000000 — AKTMBHaa CTOpoHa B cAernke. 3asBkKa,
npuBeaLasn K caenke npu gobasneHun B cTakaH

0x40000000000 — lMaccuBHas CTOpoHa B caefke. 3asiBKa
13 cTakaHa, y4acTByloLlas B ceske

+ 0x800000000000 - Aiicbepr

31 LastPx Y Decimal5

LleHa 3aKk1t04€HHON caenku.

32 LastQty Y Uint32

KonuyecTBo eauHULL MHCTPYMeHTa B caenke (ans aic6epros
— KO/IMYECTBO efIMHNL, MHCTPYMEHTA B onepauum co Beeli aiic-
6epr-3asBKoi).

38 OrderQty Y UInt32

OcTaBLUeecs B 3asBKE KO/IMHYECTBO eANHUL, MHCTPYMEHTa (4151
alicbeproB - ocTaBLUEECA KOMIMYECTBO EAVHUL, UHCTPYMEHTa
BO Bceli alicbepr-3asiBke).

336 TradingSessionID Int32

MaeHTndmkaTop TOproBoii ceccuu.

583 ClOrdLinkID Int32

BHeLHWi Homep.

48 SecuritylD Int32

UncNoBoii NAEHTUMKATOP UHCTPYMEHTA.

<[ =<]z]=

54 Side SideEnum

HanpasneHune 3asaBku:
« "1"- Buy

o "2"-Sell

4.1.14. ExecutionMultilegReport (message id=7009)

CBefeHue B CAE/KY 3asBKV MO COCTABHOMY UHCTPYMEHTY.

Tag ‘ Mone Hanunuune Tun OnucaHve
<Header> Y
11 ClOrdID Y Uint64 Monb3oBaTenbCcknii naeHTUuKkaTop 3asaBku.
20204 Timestamp Y TimeStamp [ara n Bpema onepawuun Ha cepsepe.
37 OrderID Y Int64 MpeHTndpmkaTop 3asBku B cucteme SPECTRA (ans aiicbep-
roB — MAEHTUMKALMOHHbI HOMEP BCeil aiicbepr-3asBku).
880 TrdMatchID Y Int64 MaeHTndmkaTop caenku.
20215 Flags Y FlagsSet Mone npeacrtaBnsieT cO60M GUTOBYIO MAcKy:

* 0x1 — Caenka no KOTMPOBOYHOM 3asiBKe
» 0x2 — Cpenka no BcTpeyHoii (I0C) 3asBke

e O0x4 — BHecucTemHas cpenka, BK/I4Yas KIMPUHIOBbIE,
afpecHble, CAeNKN Mo HoraM

* 0x8 — Caenka nepeHoca no3uuuii

0x2000000 — TexHU4Yeckasn KIMpUHroBas caenka, cpopmu-
poBaHHasi BHe TOPros

0x4000000 — AgpecHas caenka

0x8000000 — Cpenka no cesske

0x10000000000 - Cpaenka, chopMmpoBaHHas B npolecce
NIMKBUJALMOHHOIO HETTUHIA

0x20000000000 — AKTMBHasA CTOpOHa B cAenke. 3asBKa,
npvBeALwas K caenke npy fo6asieHnn B CTakaH

0x40000000000 — lMaccuBHas CTopoHa B caeske. 3asiBka
13 cTakaHa, yyacTByloLlas B caeske
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Tag Mone Hanuune Twun OnucaHve
» 0x800000000000 - Alicbepr

31 LastPx Y Decimal5 LleHa 3ak/l04UEHHOI caenkun.

566 LegPrice Y Decimal5 LleHa nepBoii Horu.

32 LastQty Y UInt32 KonnuectBo eanHuUL, MHCTPYMeHTa B caenke (ans avicbepros
— KONNYECTBO eAVHNUL, UIHCTPYMEHTA B ONepaLymn co BCeit alic-
6epr-3asBKOiA).

38 OrderQty Y uUint32 OcTaBLLUeecs B 3a8BKe KOIMYECTBO eAVHULL UHCTPYMeHTa (415
avicbeproB - ocTaBLUeecs KOMMYeCTBO eAUHUL, NHCTPYMEHTa
BO Bceli alicbepr-3asiBke).

336 TradingSessionID Y Int32 MaeHTndbmkaTop TOproBoii ceccum.

583 ClOrdLinkID N Int32 BHeLHWin Homep.

48 SecuritylD Y Int32 Yncnosoii naeHTMMKaToOp NHCTPYMEHTA.

54 Side Y SideEnum HanpasneHve 3aaBKu:

. "1"-Buy
o "2"-Sell
4.1.15. EmptyBook (message id=7010)
Coo6LeHne 0 3aBepPLUEHUN TOPrOBOI CECCUMN.
Tag ‘ Mone Hanuuune Tun OnucaHve

<Header> Y

20204 Timestamp Y TimeStamp [ara v Bpemsa onepauuun Ha cepeepe.

336 TradingSessionID Y Int32 MpeHTuchmkaTop ToproBoii ceccuu.

4.1.16. SystemEvent (message id=7011)
Co06bITVSA B TOProBoii cucteme.
Tag ‘ Mone Hanuune Twvn OnucaHve

<Header> Y

20204 Timestamp Y TimeStamp [ara n Bpemsa onepauuun Ha cepsepe.

336 TradingSessionID Y Int32 MaeHTudbmkaTop TOproBoii ceccum.

1368 TradSesEvent Y TradSesEventEnum Tun cobbITUS:

* "101" SessionDataReady - 3akoHuYeHa 3arpy3ka faHHbIX 13
K/TMPUHIOBOM CUCTEMbI B TOProBYIO Nepes, HauyasioM HOBOA
TOProBoit ceccum.

« "102" IntradayClearingFinished - Bce pacueTHble npoueay-
pbl B NPOMK/IMPUHTE 3aKOHYEHbI.

e "104" IntradayClearingStarted - Hauasio npomkIMpuHra.
* "105" ClearingStarted - Ha4yano OCHOBHOIO K/IMpUHra

* "106" ExtensionOfLimitsFinished - Pa3aBvxka nMmMuToB 3a-
KOHYeHa

« "108" BrokerRecalcFinished - [leHexHble cpefcTea nocrne
NPOMK/IMPKHIa nepecymTaHbl

4.2.1. Jo6aBneHne 3aABOK

4.2. CueHapum TOproBoro Bzammogencreus

4.2.1.1. fo6GaBneHNe KIMEHTOM 3asABKU N0 06LIYHOMY UHCTPYMEHTY

BapuaHt 1. [lo6aBneHve 3asBkun ¢ TimelnForce=0(Day). KnueHT oTnpaBnseTr HOBYKW 3asBKy B TOProByl CUCTEMY (coobLieHue
NewOrderSingle). Cuctema nogreepxaaet nonyvenuve 3aaBkn (NewOrderSingleResponse). 3asiBka Takke MOXET OblTb OTK/IOHEHA CUCTE-
Mol (BusinessMessageReject).
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NewOrderSingle
(message id=6000)

alt

[Successful case]

N N S

NewOrderSingleResponse

_________ e S e

[Failure]

|
|
|
|
<t (message id=5009) T~ B
|
|
|

Puc. 16. fivarpamma. flo6aBneHue 3aaBku ¢ TimelnForce=0(Day)

BapuaHT 2. [lo6aBneHune 3aaBku ¢ TimelnForce=3(I0C). 3asBka c TimelnForce=3(I0C) MoOXeT 6bITb M6G0 NOMHOCTLIO CBEEeHa B CAENKY,
MBO YaCTUYHO CBefeHa B CAESKY U OCTaTOK CHAT, IMGO CHATA CUCTEMOA.
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NewOrderSingle

| |

| |

| (message id=6000) ’:

| |

: :

alt | |

| |

i _ _ _ __ ___ NewOrderSingleResponse _ _ _ _ _ __ _ _ il

[Full fill] H (message id=7000) |

| |

| |

¢ —— — ——— ——— ExecutionSingleReport _ _ __ __ ___ |

| (message id=7008) |

| |

| |
_________ Fmm—— e — —

[Partial fill] | I

\@ — ——_ ____ NewOrderSingleResponse _ _ _ ___ _ _ _ .

| (message id=7000) |

| |

. ExecutionSingleReport _ _ _ _ _ _ _ _ _ |

| (message id=7008) |

| |

:4 _________ OrderCancelResponse_ _ _ _ _ _ _ _ _ _ J

| (message id=7003) |

| |
L]

: [ I

[No fill] I |

'@ — — — — _ _ _ _ NewOrderSingleResponse _ _ _ _ _ _ __ _ '

I,‘ (message id=7000) _:

| |

| OrderCancelResponse |

S (message id=7003) _ ~ N

| |
_________ Y E

[Failure] : :

- ——————__ BusinessMessageReject _ |

| (message id=5009) |

| |

| |

Puc. 17. ivarpamma. flo6asneHue 3asaBku ¢ TimelnForce=3(I0C)

BapuaHT 3. [lo6aeneHue 3asBku ¢ TimelnForce=4(FOK). 3asBka c TimelnForce=4(FOK) MoxeT 6bITb /IM60 NO/THOCTLIO CBEAEHA B CAENKY,

NN60 OTKSIOHEHA CUCTEMOIA.
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NewOrderSingle

| |

| |

: (message id=6000) >:

| |

} }

alt | |
| |

i _ _ __ ____ NewOrderSingleResponse _ _ _ _ _ _ _ _ _ M|

[Full fill :‘ (message id=7000) |
| |

| |

lm — —— — — ExecutionSingleReport_ _ _ _ __ _ _ _ _ |

| (message id=7008) |

| |

| |

_________ F——m————— e — —

[No fill] | |
! BusinessMessageReject _ _ _ _ _ _ _ _ _ .

| (message id=5009) OrdRejReason=4103 |

| |

_________ L L]

[Failure] : :
g — - _ ] BusinessMessageReject _ _ _ _ _ _ _ _ _ |

| (message id=5009) |

| |

| |

Puc. 18. Aivarpamma. [lo6aBneHue 3asaBku ¢ TimelnForce=4(FOK)

4.2.1.2. foGaBneHNe KIINEHTOM 3asiBKM MO COCTAaBHOMY MHCTPYMEHTY

KnueHT oTnpaBnsieT HOBYIO 3asiBKy B TOProBylo cuctemy (coobuieHne NewOrderSingle). Cuctema noAtBepxaaeT MoslyvyeHue 3asBku
(NewOrderSingleResponse). 3asiBka Takke MOXET 6bITb OTK/IOHEHA crcTemoit (BusinessMessageReject).

NewOrderSingle

alt

[Successful case]

NewOrderSingleResponse

(message id=5009)

|
|
(message id=6000) "l
|
1
|
|
|
|

Puc. 19. finarpamma. lo6aBneHne 3asiBKU N0 COCTAaBHOMY MHCTPYMEHTY

4.2.1.3. lo6aBneHne KIMEHTOM aiicGepr-3asiBKu

KnveHT oTnpaBnsieT HoByto alicGepr-3asiBky B TOProByto cuctemy (coobuieHme NewOrderlceberg). Cuctema nogTBepXAaeT nosiyyeHve

3asBkn (NewOrderlcebergResponse). Alicbepr-3asiBka Takke MOXET ObITb OTK/IOHEHA cucTemoit (BusinessMessageReject).
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NewOrderlceberg
(message id=6008)

alt

[Successful case]

N N S

NewOrderlcebergResponse

[Failure]

|
|
|
|
<t (message id=5009) -
|
|
|

Puc. 20. Aivarpamma. [lo6aBneHue aiic6epr-3asiBKu
4.2.2. CHATUe (YaasieHue) 3aABOK

4.2.2.1. YpaneHvue KNIMEHTOM CBOeli 3aiBKM1

YcnewHo pasmeLléHHas 3asaBKa MOXET ObITb CHATA KNMEHTOM. KNneHTy npefocTaBnsieTcs BO3MOXHOCTb yAauTb 3asBKy N0 Gupxesomy
naeHTudukaropy OrderlD. Ecnv 3asiBKa yXe CHATA UM UCMOJSTHEHA, 3aMNpoC Ha CHSATUE BYAET OTK/IOHEH CUCTEMO.

OrderCancelRequest
(message id=6006)

alt

[Successful case]

NN R S

OrderCancelResponse

_________ g
[Failure]

(message id=5009)

Puc. 21. finarpamma. YaaneHue 3asiBKu
4.2.2.2. YpaneHue KJIMEHTCKOI 3asiBKM GpoKepoM
BapuaHT 1. bpokep yepes3 WireGate 13-nog CBoero forvHa yaanseT 3asBKy knneHta (coobuieHne OrderCancelRequest). MNocne yaanexnus
3aaBkn WireGate oTnpaBsnsieT 6pokepy yBeAoM/IEHNE O BbINOMHeHUn onepauun (coobeHne OrderCancelResponse), a KIMEHTY, BbicTa-

BMBLLUEMY 3a51BKY, OTNpaB/isieTcsa HenpolueHHoe coobuieHne OrderCancelResponse. Y HenpoweHHoro coobueHns ClOrdID=nullValue.

KomaHga Takke MOXeT 6bITb OTK/IOHEeHa cucTeMoi (BusinessMessageReject).
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Broker

OrderCancelRequest

| |

| |

| (message id=6006) ’:

| | |

: : :

alt | J | |
| |

| |

[Sucdessful case] e —— OrderCancelResponse E

l" ______ r " 7 (message id=7003) CIOrdiD=nuliValue ~ ':

| [ [

| [ |
F——t—————= i i “+ ——

[Failulke] |

(message id=5009)

Puc. 22. inarpamma. YganeHue KIMEHTCKOW 3asiBKM GPOKepom
BapuaHTt 2. bpokep yepe3 w3 Plaza-2 nan yepe3 TepMuHan u3-nog CBOEro N0rMHa yaanseT 3asaBKy knveHTa. B cnyyae ycnewwHoro
yAaneHus 3asiBKu KMEHTY, BbICTaBMBLUEMY 3asBKy, Yepe3 WireGate otnpasnsietcs HenpoLlueHHoe cooblieHne OrderCancelResponse. Y
HenpoLueHHoro coobueruns ClOrdID=nullValue.
4.2.2.3. YpaneHve KMEeHTOM CBoeii alicoepr-3asaBKu

YcneluHo pa3MeLLéHHas alicbepr-3asiBka MOXET 6bITb CHsTa KNIMEHTOM. KNMEHTY NpefjoCTaBNseTCsi BO3MOXHOCTb YAANUTh alic6epr-3asBky
no 6upxeBomMy naeHTUdukatopy OrderlD. Ecnu aiic6epr-3asiBka yxe CHSTa MU UCNIONIHEHA, 3anpoc Ha CHSATUE ByAeT OTKNOHEH CUCTEMOIA.

|
OrderlcebergCancelRequest |
(message id=6009) ’:
|
]
|
|
|
|

|
|
I
|
|
}
alt |
|
|
|

[Successful case]
OrderCancelResponse

(message id=5009)

Puc. 23. ivarpamma. YganeHue aiic6epr-sasaBKu
4.2.2.4. YpaneHue K/IMEHTCKOIi alicGepr-3asiBKM GpoKepom

BapuaHT 1. Bpokep yepe3 WireGate 13-nog CBOero siorvHa yaanseT aicbepr-3asBky knmeHTa (cooblyeHune OrderlcebergCancelRequest).
Mocne ypanexus 3aaskn WireGate otnpasnsieT 6pokepy yBefjOM/EHVE O BbINOMHEHUM onepauun (coobuleHne OrderCancelResponse),
a K/MeHTy, BbICTaBMBLUEMY 3asBKy, OTMpaBnsieTca HenpolleHHoe coobuieHne OrderCancelResponse. Y HenpoLlleHHOro coobLeHus
ClOrdID=nullValue.
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KomaHga Takke MOXeT 6bITb OTK/IOHEHa cucTeMoii (BusinessMessageReject).

Broker

OrderlcebergCancelRequest

|
|
(message id=6009) >:
|
l
|
|
|
________ OrderCancelResponse _ _ _ _ _ _ _ _ _ |
(message id=7003) |
|
|
|
_ __ __ OrderCancelResponse_ _ _ _ _ __ __ __ __ .
(message id=7003) C/OrdID=nullValue |
|
|
____________________________ + —_——
[Failulife] : :
| | . . |
________ BusinessMessageReject _ _ _ _ _ _ _ _
: -~ (message id=5009) 7
| | I
| | I
L 1 1

Puc. 24. ivarpamma. YaaneHue K/IMEHTCKOI alicbepr-3asBKM 6poKepoM

BapuaHT 2. Bpokep uepe3 w03 Plaza-2 unu uyepes TepMuHan u3-Mog CBOErO J/lIOTMHA yAanser aicbepr-sasBky kaveHta. B
Cnyyae YCMeLHOro yAaseHns 3asiBKu, KIWEHTY, BbiCTaBMBLUEMY 3asiBKy, Yepe3 WireGate oTnpaBniseTcs HEnpoLleHHOe COOO6LLEeHVe
OrderCancelResponse. Y HenpoLueHHoro coobuiexmns ClOrdID=nullValue.

4.2.3. MaccoBoe CHAAITUe 3asiBOK

4.2.3.1. MaccoBoe yfaneHne 3asiBOK K/IMEHTOM

KnveHT mMoXeT MHMUMMpoBaTb MaccoBOe CHATME 3asBOK C Momolbio 3anpoca OrderMassCancelRequest. Ha kaxpayto 3asBky, koTopas
6bln1a OTMEHeHa B pesysibTaTte 06paboTky 3anpoca, hopMupyroTcs oTaenbHble coobeHus OrderCancelResponse. Takke no pesynsratam
BbIMO/THEHUNSA Onepauuy KIMeHTy oTnpasnseTcsa coobuieHne OrderMassCancelResponse.

|

| OrderMassCancelRequest
: (message id=6004)
|
]

alt [Suil:cessful case]
!
loop J |
|
IN times] ¢ ————————_QuderCancelResponse __________|

(message id=7003)

) OrderMassCancelResponse

{message id=7007) TotalAffectedOrders=N

Puc. 25. finarpamma. MaccoBoe yaaneHue 3asaBOK KIINEHTOM
4.2.3.2. MaccoBoe yaanieHne 3asiBOK K/IneHTa 6poKkepom

BapumaHT 1. Bpokep yepe3 WireGate n3-noj cBOero /iorMHa MaccoBo yaasnseT 3asBku kKnneHTa (coobueHune OrderMassCancelRequest).
Ha kaxgayto 3asBKy, koTopas 6bl1a 0OTMEHEHa B pe3ynbTaTe 06paboTku 3anpoca:
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* Ha 6pokepa oTnpaBnalTCca oTAenbHble coobleHus OrderCancelResponse, rae B none ClOrdID nepegaétcs 3HaveHve ClOrdID, npu-
CBOEHHOE 3asiBKe NMpy e€ BbICTaB/IEHUM WU NOCNELHEM NEpPeMeLLEeHNN. Takke No pesysisTatam BbINOIHEHUS onepauum 6pokepy oTnpa-

BnsieTcs coobuieHne OrderMassCancelResponse;

* K/IMEHTY, BbICTaBMBLUEMY 3asiBKW, OTMPAB/SOTCA HEMPOLUEHHble cooblieHust OrderCancelResponse. Y HenpoLLEeHHOT0 COOGLIEHMS

ClOrdID=nullValue.

OrderMassCancelRequest

I |

I I

; (message id=6004) .'1‘

| |

at | / [Succeqlsful case] ;

] | I

loop J : }

I OrderCancelResponse_ I

[N tjmes] D {message id=7003] T
I

| | I

g — — — — — | _ ____ OrderCancelResponse _ _ _ _ _ ___ _ ___ '

: }' {message id=7003) CIOrdID=nuliValue ‘:

| | |

: : :

I | I

| I |

| e — — —— — — — OrderMassCancelResponse_ _ _ _ _ _ _ _ J

| | (message id=7007) TotalAffectedOrders=N |

| | |

| | |

Puc. 26. lvarpamma. MaccoBoe yganeHue 3asiBOK 6poKepom

BapuaHT 2. Bpokep uepe3 w3 Plaza-2 iy uyepe3 TepMmuHas W3-MOA CBOETO JIOTMHA MAaccoBO YAAUISET 3asiBKM KaMeHTa. B
C/lyyae YCMewlHOro yAasneHusi 3asiBOK K/IMEHTY, BbICTABMBLUEMY 3asiBKu, uyepe3 WireGate OTNpaB/silOTCS HEMPOLUEHHbIE COOGLUEHMS

OrderCancelResponse. Y HenpoLueHHoro coobuienuns ClOrdID=nullValue.
4.2.4. 'ameHeHMe aKTUBHOI 3as1BKU

4.2.4.1. N"ameHeHUe 3asiBKN KJTUEHTOM

LleHa/06beM pa3MelLLEHHON paHee 3asiBKM MOXET 6bITb USMEHEHA K/TMEHTOM.

BapuaHT 1. VI3mMeHeHue 3asBku B o4HOM 13 pexumos: 0(DontChangeOrderQty), 1(ChangeOrderQty).

OrderReplaceRequest

(message id=5009)

| |
| |
: (message id=6007) >‘
| I
} }
alt | I
| |
[Successful case] ! !
i —— —— OrderReplaceResponse _ _ _ _ _ _ _ _ _ .
| (message id=7005) |
| I
| |
| I
_________ '_ —— e —— —— — — — — ——— ————— — — —— — — —— — —— — .1_ _——
[Failure] | :
| I
| BusinessMessageReject |
€ — — — — — — — — —usinesstessa geReject =~ _ _ _ -

Puc. 27. Anarpamma. IameHeHne 3aABKM B ogHOM U3 pexumosn: 0(DontChangeOrderQty), 1(ChangeOrderQty)
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BapuaHT 2. I3meHeHue 3asBku B o4HOM 13 pexumoB: 2(CheckOrderQtyAndCancelOrder), 3(FixStyleReplace).

|
OrderReplaceRequest |
(message id=6007) ’:

|

!

|

|

|

alt

[Successful replace]u OrderReplaceResponse

[Failure]

(message id=5009)

Puc. 28. finarpamma. IsmeHeHue 3asiBKM B ogHOM u3 pexumoB: 2(CheckOrderQtyAndCancelOrder), 3(FixStyleReplace)
4.2.4.2. N'3ameHeHUe KIINEHTCKOI 3aABKM GPOKepPOM
BapuaHT 1. Bpokep uepes WireGate 13-nog cBOero siormHa usmeHsleT 3asBky knveHTa (coobuieHve OrderReplaceRequest). Mocne nsmexe-
Hus 3aaBkn WireGate oTnpasnsieT 6pokepy yBegoMIeHMe 0 BbINosHeHUn onepaumn (coobuleHne OrderReplaceResponse), a KNneHTy, Bbl-

CTaBMBLUEMY 3a5BKY, NP1CbIsIaeTcs HenpolueHHoe coobueHne OrderReplaceResponse. Y HenpoleHHoro coobueHns ClOrdID=nullValue.

KomaHga Takke MOXeT 6bITb OTK/IOHEHa cucTeMol (BusinessMessageReject).

Broker

OrderReplaceRequest

| |

| |

| (message id=6007) ’:

| | |

: : :

alt | J | I
| |

[Sucdessful case] :4_ ________ OrderReplaceResponse J'

(message id=7005)

OrderReplaceResponse

l" ______ r ~ 7 (message id=7005) CIOrdIiD=nuliValue — ‘:

| [ [

[ [ [
F——t————— e + — =1

[Failulke] '

(message id=5009)

Puc. 29. ivarpamma. IaMeHeHUe KIMEHTCKOW 3aABKM GPOKepoOM

BHumaHue! Ecnv nonb3oBatens WireGate (J10rviH) U3MeHsieT 3asiBky Apyroro nosib3oBaresisi (IorMHa), To 3TOT JIOTMH CTaHOBUTCS BNajesb-
LieM 3as1BK1 U HauMHaeT nojlyyatb Mo Hell yBeJOM/IEHMS B LUTATHOM nopsake. MpeablaylieMy BnafenbLy yBejoMIeHUs No Takoli 3asBke
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60bLUe He oTNpaBnAlTcs. [N BOCCTAHOBEHNS NOMHON MHDOPMAaLIMK O CBOMX 3asiBKax W CAenKax KNIMEHT MOXET BOCMNO/b30BaTbLCA Cep-
Bucamu Drop Copy: FIX Drop Copy unu wnto3 Plaza-2.

BapuaHT 2. Bpokep uyepe3s w3 Plaza-2 nnn yepes TepmMyHan U3-nog CBOEro /10rMHa M3MEHSIET 3asBKy knneHTa. B cnyyae ycnelwHoro
N3MEHEHWS 3a51BKV K/TMEHTY, BbiCTaBMBLLEMY 3asiBKy, Yyepe3 WireGate oTnpasnsercs HenpolueHHoe coobuieHne OrderReplaceResponse.
Y HenpoLueHHoro coobueHnsa ClOrdID=nullValue.

4.2.4.3. 'ameHeHue aiicoepr-3assBKN K/IMEHTOM
LleHa pa3melLEHHOli paHee alicbepr-3asiBK MOXET OblTb U3MEHEHA KNIMEHTOM.O6bEM He JOCTYNeH AN n3MeHeHusi. KnmeHTy npegocTa-

B/ISIETCS BO3MOXHOCTb U3MEHUTb aiicGepr-3asBky no 6upxeBomMy uaeHtudgukaropy OrderlD. Ecnu aiic6epr-3asBka ye CHSTa Uav Ucnos-
HeHa, 3anpoc Ha u3MeHeHue GyEeT OTK/IOHEH CUCTEMOIA.

|
OrderlcebergReplaceRequest |
(message id=6010) ’:
|
Il
|
|
|
|

|
|
I
|
|
}
alt |
|
|

[Successful case]
OrderReplaceResponse

(message id=5009)

Puc. 30. finarpamma. UsameHeHue aiic6epr-3asiBKU K/IMEHTOM
4.2.4.4. N3ameHeHUe KIIMEHTCKOI alic6epr-3asiBKu GPOKepom
Bapuant 1. bBpokep uyepe3 WireGate u13-nog cBOero florMHa  WM3MeHseT  aiicbepr-3asBky kaveHTa  (cooblieHune
OrderlcebergReplaceRequest). MNocne nsmeHenus aicbepr-3anskmn WireGate oTnpasnsieT 6pokepy yBeAOM/EHNE O BbIMNO/IHEHUN One-
paummn (coobweHne OrderReplaceResponse), a KIMEHTY, BbICTaBMBLUEMY aiicOepr-3asiBky, MpUCbIIAeTcs HEenpoLleHHOe CoobLieHne

OrderReplaceResponse. ¥ HenpoleHHoro coobueHust ClOrdID=nullValue.

KomaHpga Takke MOXeT ObITb OTK/IOHeHa cucTemoli (BusinessMessageReject).

36



Cneuucukauus 6uHapHoro npotokona TWIME it CpOYHOro pblHKa 16.05.2022

Broker

OrderlcebergReplaceRequest

| |

| |

| (message id=6010) ’:

| | |

: : :

alt | J | |
| |

[Sucdessful case] :4_ ________ OrderReplaceResponse J'

: (message id=7005)
|
|
|
I

OrderReplaceResponse

l" ______ r " 7 (message id=7005) CIOrdID=nullValue ~ ':

| [ [

| [ |
F——t—————= i i “+ ——

[Failulke] |

(message id=5009)

Puc. 31. ivarpamma. ViameHeHne KNMeHTCKOW alicGepr-3asaBku GpoKkepom

BHumaHwve! Ecnv nonb3oBatens WireGate (10rviH) n3meHsieT aiicbepr-3asBKy Apyroro nonb3osarens (N10rvHa), To 3TOT JIOTVH CTaHOBUTCS
BnajenblLem aricbepr-3asBkv 1 Ha4MHaeT nosyyaTtb Mo Heil yBeOMNEHNA B LUTATHOM nopsgke. Mpegpblayluemy Bnagensly yBegoMaeHus
no Takoi aiic6epr-3asiBke 60Mblue He OTNpPaBNSATCA. [ BOCCTAHOBIEHWUA NOMHOM MHhOPMAaLMM O CBOUX 3asiBKax U cAenkax KaMeHT
MOXeT BOCMNoNb30BaTbes cepsurcamu Drop Copy: FIX Drop Copy unu wnto3 Plaza-2.

BapwmaHT 2. bpokep yepes wnto3 Plaza-2 nnv Yyepes TepMmnHan n3-nog cBOero 0rmHa M3MeHseT aincbepr-3ansky knmeHTa. B cnyyae ycneww-
HOr0 M3MEHeHVs alicbepr-3asiBkn, KNMEHTY, BbiCTaBMBLLEMY aiicbepr-3anBky, Yepe3 WireGate oTnpaBnseTcs HenpoLleHHoe coobLueHne
OrderReplaceResponse. Y HenpolueHHoro coobueHns ClOrdID=nullValue.

4.2.5. CBegeHune 3aBOK B Ce/IKN

4.2.5.1. KotupoBouHas 3asBKa (Day)

KnveHT oTnpaBnsieT HOBYHO 3asBKy B TOproeyk cuctemy (coobuieHne NewOrderSingle). Cuctema noatsepxaaeT mnoslyvyeHne 3asiBku
(NewOrderSingleResponse). Ecnv 6upxa rotoBa HeMeAJ/IEHHO yA0BNETBOPUTL 3asiBKy, TO 3asiBKa CBOAWTCS B caesnky. B aTom cnyuyae cu-
cTema npucbinaet coobueHne ExecutionSingleReport. Ecnv 3asiBka cBoAMTCSA NO YacTsaM, coobuleHne ExecutionSingleReport moxeT npu-
XOAWTb HECKO/BKO pas.

|
NewOrderSingle |
(message id=6000) >:
|

|

|

[

[

[

[

[

[

- — — ————__ NewOrderSingleResponse _ _ _ _ _ _ _ _
:‘ (message id=7000)
[
[
[
[
[
[
(]
[
[
1

trade J

[N times] ExecutionSingleReport

(message id=7008)

Puc. 32. inarpamma. CBeieHne KOTUPOBOYHOI 3asiBKU
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4.2.5.2. YacTn4yHoe cBegeHne BCTpevHoi 3asaBku (I0C)

Mpn YacTUYHOM CBEAEHNN BCTPEUHOI 3aABKV HECBELEHHAs YacTb CHUMAETCS Moc/e NPOBEAEHNS ayKLMOHA. KNMeHT oTnpaBnsieT HOBYHO
3asBKy B TOprosyto cuctemy (coobuieHve NewOrderSingle). Cuctema nogreepxgaet nonyyeHune 3asasku (NewOrderSingleResponse). MNo-
Cre cBefleHMs YacTun 3aaBKu cucTema npucbinaeT cooblieHne ExecutionSingleReport. HecsegeHHas yacTb 3a8BKU yAanseTcs U3 CUCTEMbI
(coobuieHve OrderCancelResponse).

|
NewOrderSingle |
(message id=6000) TimelnForce=3 >‘|
|

|

|

— —_ _____ NewOrderSingleResponse _ _ _
(message id=7000) B

trade J

ExecutionSingleReport

|

|

|

|

|

|

|

<t

|

|

|

|

I

|

|

<o (message id=7008) T~ B
|
|
|
-t
|
|
|

OrderCancelResponse
(message id=7003)

Puc. 33. iuarpamma. YacTMuHOe cBefieHe BCTPEUHOIi 3aABKN
4.2.5.3. CBefieHe B CAe/IKy NMOoc/ie U3MeHeHUs1 GPOKepoM 3asiBKU K/IMEHTa

OpHa 3asBka fobasneHa knveHTom Clientl. Bropas 3asBka fobaBneHa kivmeHTom Client2. Bpokep nsmensiet 3asBky Client2, B pesynsrarte
yero WireGate oTnpaBnseT 6pokepy yBefjoM/IeHVe O BbiNosHeHuW onepauun (cooblieHne OrderReplaceResponse), a knneHty Client2 npu-
cblnaetcs HenpolueHHoe cooblyeHne OrderReplaceResponse. Mocne n3MeHeHus, 3asiBK1 CBOASATCS B CAESKY, B pesynbrare yero WireGate
npucekinaet coobueHus ExecutionSingleReport 6pokepy u Clientl.
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Broker

NewOrderSingle
{message id=6000)

(message id=7000)

NewOrderSingle
(message id=6000)

NewOQrderSingleResponse

|

|

|

I

I

| -
¥~ ==~~~ (message 1d=7000)
|

I

|

I

I

|

|
|
|
OrderReplaceRequest ol
(message id=6007) |

|

|

|

- ———— 1 — _OrderReplaceResponse_ _ _ _ _ _ _ _ _ |

| {message id=7005) |

| | |

| | |

| g — — — — — OrderReplaceResponse _ _ _ _ _ |

| | (message id=7005) CIOrdiD=nuliValue |

| |

| |

T T T
tradg J | |
I . . |

- — — — — —— — — ExecutionSingleReport |

Puc. 34. inarpamma. CBegeHue B CAENKY Nocnie U3SMEHEHUSI GPOKEPOM 3asiBKU K/IMEHTa
4.2.5.4. CBefieHue B cAesiKy 3asiBKU N0 COCTABHOMY UHCTPYMEHTY
B HaCTOAILLUMIA MOMEHT B BUAE COCTaBHbIX MHCTPYMEHTOB B CUCTEME peasnim3oBaHbl kanleHAapHble Cnp3aabl Ha dblYePCh.
KnvneHT oTnpaBnsieT HOBYH 3asiBKy B TOproeyk cuctemy (coobuieHne NewOrderSingle). Cuctema noatBepxaaeTr rnoslydyeHne 3asiBKu
(NewOrderSingleResponse). Ecnu 6upxa rotoBa HeMeAJ/1IEHHO Y0BNETBOPUTL 3asiBKY, TO 3asiBKa CBOAMUTCA B cAefKy. B aTom cnyyae cu-

cTema npucbinaeT ogHo coobuieHne ExecutionMultilegReport n gsa coobuieHns ExecutionSingleReport - 3T0 TEXHUYeckue cAenku no Ho-
ram COCTaBHOrO MHCTPYMEHTA.
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NewOrderSingle

I I

| |

| (message id=6000) >|

I |

:< _________ NewOrderSingleResponse _ _ _ _ _ _ _ _ _{

| (message id=7000) I

| |

I |

trade ) : :
I : : |

[N times] € — — — — — — — — — ExecutionSingleReport _ 4

| (message id=7008) SecuritylD=Leg1

ExecutionSingleReport
(message id=7008) SecuritylD=Leg2

[ ExecutionMultilegReport '
(message id=7009)

Puc. 35. Anarpamma. CBefeHue B cAenkKy 3asBKU MO COCTABHOMY UHCTPYMEHTY
4.2.5.5. CBegeHue B cesiKy aiicoepr-sasBKu

KnveHT oTnpaBnsieT HOBYHO alicbepr-3asiBky B TOProByto cuctemy (coobuieHme NewOrderlceberg). CucTema nogTBepxaaeT nonyyeHve
3asBku (NewOrderlcebergResponse). Ecniv 6upxa rotoBa Hemea/1eHHO YI0BNETBOPUTL BUAUMYHO YACTb 3asiBKW, TO OHA CBOAWTCS B CAENKY.
B aTom cnyuyae cuctema npucbinaet coobuleHne ExecutionSingleReport ¢ dnarom Flags=Iceberg. Ecnv BnaMmas yactb cBOAUTCA NO
yacTtam, cooblieHne ExecutionSingleReport MOXeT NpUxXoanTb HECKONBLKO pas.

Mocne TOro Kak BUAMMas YacTb aiicbepr-3asaBku CBenach B cAenky "BCn/biBaeT" HoBas nopuus aincbepra. B aTom cnyyae cuctema npuchl-
naet coobueHne NewOrderlcebergResponse ¢ conarom Flags=Disclosedlceberg, B kotopom B none DisplayOrderID cogepxuTtcs ngeHTtu-
chmkaTop HOBOW BMAMMOIA YacTu, a B none DisplayQty - KoMYecTBO eAnHUL, UHCTPYMEHTA B BUAVMMON YacTu.

HoBasi Buaumas uvacTb aiicbepr-sasBkuM TOXe CBOAUTCS B CAEMKM W BCM/bIBAET O4yepefHas Mopuus, Tak NpPoAoshkaeTcs noka BCs
alicbepr-3asBka He OyaeT ucuyepnaHa. COOTBETCTBEHHO, Nauyka coo6LleHWn ExecutionSingleReport, yepeaytowpecs ¢ coo6LeHNEM
NewOrderlcebergResponse c pnarom Flags=Disclosedlceberg, 6yaeT npuxoauTb HECKOLKO pas.
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|
NewOrderlceberg |
(message id=6008) >‘|
|

|

I

[
[
|
|
[
[
'@ — — — — — — _ _ NewOrderlcebergResponse_ _ _ _ _ _ _ _ _

r (message id=7013) 1

[Successful case]

| |
I |
| |
I I
| |
| |
loop J | [N times] |
| |
| |
| I
| |
I |

________ _ExecutionSingleReport
e (message id=7008) Flags=Iceberg i

NewOrderlcebergResponse
(message id=7013) Flags=Disclosediceberg

ExecutionSingleReport
(message id=7008) Flags=Iceberg

Puc. 36. luarpamma. CBegieHue aiicbepr-3asiBKu

4.2.6. 3aBepLueHVe TOProBoii ceccum

O 3aBepLUeHNM (CMeHe) TOProBOW CECCUMN CUTHANTM3NPYET NPUX0ZA, coobLueHnss EmptyBook. Mpu cmeHe Toprosoii ceccum B TC npoucxoguT
aBTOMaTnyeckoe CHATME 3asBOK Tuna Day, Bpems XM3HW KOTOPbIX UCTEKAET B KOHLE TeKyLlel ToproBol ceccuu. Moatomy no npuxogy
coobLeHna EmptyBook knveHTckas cuctema go/mkHa yaanutb y cebsi Bce Takue 3asiBKu.

4.2.7. ABTOMaTnyeckKoe CHAATUE 3asABOK NMPU OTK/IIOYEHUU NoNb30oBartensi OT TOPros

B cucTeEMe NpeflyCMOTPEH MEXAHU3M KOHTPO/IS 38 COCTOSIHUEM MOAK/IIUEHUs knneHTa (cepauc "Cancel On Disconnect"), KoTopblii No3Bo-
NSIET NPU OTK/OUYEHUN K/IMEHTA OT TOProB aBTOMATMUYECKU CHUMATb BCE aKTWBHbIE 3asiBKM K/IMEHTA. CHUMAIOTCS TOMbKO 06bluHble (6e3
Ccpoka ucTeueHust), 6esagpecHble 3asBku. CepBUC BKIOYAETCS MO 3anpocy KIUeHTa.

Mpwn nogknoveHnn naeHTudukaTopa ¢ BKIYeHHo yenyroi "Cancel On Disconnect” kK TOpProeoii cucteme [151 Hero akTMBUPYeTCS PeXumM
KOHTPO/IA 38 COCTOAAHMEM noAk/toveHns (COD-pexum).

Jlorvka paﬁOTbI MeXaHn3Ma KOHTPOA I'IO,D,KI'IlO‘-IeHVIVI cnegywuan:

* WireGate oTcnexvnBaeT akTUBHOCTb NOAK/TOYEHNS HA CECCOHHOM YPOBHE MyTEM KOHTPO/IS MEPUOANYECKON NMOCHISIKMA KIIMEHTOM CO06-
LweHunii Heartbeat (getanbHoe onucaHve npuBegeHo B pasgene "3.2.2. MOHUTOPUHI COCTOSIHMSA ceccumn™).

« Ecnu 3a ycTaHOBNEHHbIi BpEMEHHOI UHTEPBaUT KNIMEHT He oTnpaBua HK1 ogHoro Heartbeat coobueHns nnv notepsan TCP coeguHeHne
¢ WireGate, T0 Bce €ro akTMBHble 3asBK/N aBTOMaTMYECKN CHMAIOTCS.

Bo3moxHbIe cuTyauuu, Npyu KOTOPbIX MPOUCXOANT 3anycK NpoLeAypbl CHATUS aKTUBHBIX 3asiBOK:
« KnueHT 3aBepunn ceccuio (Terminate). 3asBku OyayT CHATbI B MOMEHT OTK/THOYEHUS.

¢ KnueHT notepsan coefunHerne ¢ WireGate nauv ytpatun pabotocnocobHOCTbL BCNEACTBUE BO3HMKLLEN OLLNGKM. 3asiBKM ByayT CHATbI, Kak
TONbKO ByAeT o6HapyxeHa noTeps coegnHeHus.

¢ KnneHT 6bin OTK/IHOYEH 3a MPEBbILLEHNE MHTEpBasia nepegayn Heartbeat coobuyeHnii (MHTepBan 3agaeTtcst B coobuieHumn Establish).
3aaBku ByyT CHATbI B MOMEHT OTK/THOUEHUS.

« Bo3moxHa cuTyauus, korga WireGate, 4yacTMUYHO yTpaumBasi paGoTocnoco6GHOCTL, OMOBELLAET TOProByl CUCTEMY 06 aKTMBHOCTW OT
VIMEHU CBOWX K/IMEHTOB, HO (DaKTUYECKW TEPSIET C HUMU COeAMHEHVe. Takasi cuTyauus He MOXeT 6bITb MAeHTUMLpoBaHa Bupxeii 1
[lomKHa 6bITb YperynmpoBaHa Ha CTOPOHE YUacTHUKa.
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Ana Bcex knmeHToB ¢ COD-pexrMomM 3a8BKM TakKe aBTOMAaTUYeCKM CHUMAKTCA NOC/1e OKOHYaHusA Be‘-lepHei;I TOpFOBOI7I ceccun n npu Boc-
CTaHOB/IEHNUM cUCTEMbI nocne cbos.

[Mocne aBTOMaTUYeCcKOro CHATUA 3asBOK KIMEHTY NPW MNOAKNHYEHUN K WireGate npuayTt cooﬁu.q,eva 0O CHATbIX 3asBKax.

|
NewOrderSingle |
(message id=6000) >:
|

|

|

NewOrderSingleResponse

(message id=7003)

|

|

f

|

|

|

|

:‘—““““——(n?e;ssgzm:mm __________ "lf

| |

| |

T Disconnect / Connect T

I |

| I

| RetransmitRequest |

: (message id=5004) >:

| |

| |

€ ———————— Retransmission _ _ '

:‘ (message id=5005) Count=N _:

| |

} }
loop J | |

| |
[N times] ¢ — — —— — —— — — OrderCancelResponse_ _ _ _ _ _ _ _ _ _ |

|

|

|

1

Puc. 37. lnarpamma. ABTOMaTu4yecKkoe CHATUE 3asaBOK

4.2.8. NepeBbicTaB/1IeHUE MHOTOAHEBHbIX 3asBOK

Mo MHOTrOAHEBHBLIMU MOHMMAIOTCA 3a5BKM, Y KOTOPbLIX 3a4aHa AaTa uctedeHus. Takvme 3asaBKky aBTOMaTUYeCKn NepeBbICTaBNSAOTCSA B Clie-
[OYIOLLY0 TOPrOBYHO CECCUIO, MOJTyYasi NPy 3TOM HOBbI HOMEP 1 CCbINIKY Ha NOMb30BaTeNbCKUil naeHTudmkaTop 3assku (none ClOrdID) n3
npeablayLiein Toproeoii ceccum. MNpu NepeBbICTABIEHNIN CUCTEMOM AeNarTCs NPOBEPKM HA HAJIMUME MHCTPYMEHTA, K/IMEHTA, [OCTATOYHO-
CTV cpeacTB. Ecnu pe3ynbTaTt NPOBEPKU HEYAO0B/IETBOPUTESbHLIN, 3asiBKa OTBEpPraeTcs.

MepeBbICTaBNEHWE MHOTOAHEBHbIX 3asiBOK MPOUCXOAUT B BEHEPHUI KIMPUHT. Mpn 3TOM NO BCEM NepeBbICTaBEHHLIM 3asiBKaM NMpPOu3Bo-
OMTCA pacchl/ika knmeHTam coobuyeHnii NewOrderSingleResponse (pasmelleHvie HOBOI 3asBkM).

3asBKu, AaTta MCTEHEHUS KOTOPbIX HACTYNWAA, "KMBYT" [0 KOHLiA TOProBOro [HS M aBTOMATUHECKM CHUMAIOTCS NOC/1e 3aBepLUEHs BeuepHeii
TOProBO¥A CECCMM (EC/IM OHA ECTb B 3TOT AEHb).
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NewOrderSingle .
(message id=6000) CIOrdiD=X, TimelnForce=6(GTD} o

I
|
I
I
I
! NewOrderSingleResponse

|H_ (message id=7000) CIOrdiD=X, OrderID=N1, TradingSessionlD=T1 _ |

|
| |
| |
| GystemEvent (TradingSessionID=T1, TradSesEvent="105" ClearingStarted)——

(message id=7010) TradingSessioniD=T1

CancelOrder
CiOrdiD=X, OrderiD=N1, TradingSessionID=T1

alt

3 ful case] — — — — — — — — — -NewOrderSingleResponse_ _ _ _ _ _ _ _ _ _
[Successful case] |- & = = = Td=7000) CIOrdiD=X, OrderiD=N2, TradingSessionlD=T2

Start of trading session T2

——_—— L

Puc. 38. fiuarpamma. MNepeBbicTaBreHe MHOTOAHEBHbIX 3asiBOK

4.2.9. UpeHTNUKaTOp MHCTPYMEHTA

Yuncnosoii ngeHTudmkatop nHeTpymeHTa (SecuritylD) MOxHO B3ATb 13 Plaza-2 wnto3a unn n3 FAST wnio3a. B Plaza-2 wnio3e uicnosoi
naeHTudukaTop blodepca cogepxutca B none isin_id Tabnuubl fut_sess_contents notoka FORTS_REFDATA_REPL. YucnoBoi ngeHtu-
dmkartop onuuoHa B Plaza-2 wnio3e cogepxutcsa B nose isin_id Tabnuubl opt_sess_contents notoka FORTS_REFDATA_REPL. B FAST
LLU/K03€ YNCNOBOW MAEHTUAIMKATOP MHCTPYMEHTA MOXHO B3ATb U3 nons Securityld coobLuenuns Security Definition.

4.2.10. YHUKaJIbHOCTb NOsb30oBaTes/IbCKUX ngeHtudmkaropos 3aasok ClOrdID

LLnto3 WireGate KOHTPONMPYET YHUKaSIbHOCTb NO/b30BaTENIbCKUX MAEHTUUKATOPOB 3asBOK. OT KNMeHTa TpebyeTcs rapaHTMpoBaThb YHU-
KasibHoCTb ClOrdID Ha NpoTsKeHWW BCeli TOProBoii ceccumn AJ1si 3asiBOK C BPEMEHEM XU3HW B OfHY TOPrOBYHO CEccuto. [1s MHOTOAHEBHbIX
3as1BOK OT K/IMEeHTa TPebyeTcs rapaHTMpoBaTh YHUKasIbHOCTb ClOrdID Ha NPOTSHXKEHUW BCETO BPEMEHW UX XWU3HW. ECNN KNMEHT NpuckliaeT
HeyHuKasnbHbli ClOrdID, To WireGate OTK/IOHSIET Takoe COOGLLEHMWE - K/TMEHTY OTNPaB/SET coobLieHne SessionReject ¢ KOAOM OLWNGKM
101 (ClOrdldIsNotUnique).
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5. PacwumnpeHuna gna 6pokepos

B gaHHOM pasgene npuBOAWTCS pekoMeHAyemas AN 6pokepa cxema paclumperus bunapHoro npotokona TWIME. Takas notpe6HoOCTb
MOXET BO3HVKHYTb, HANpMMep, Npy HannymMmn y 6pokepa npe-Tpeiig cucTeMbl 41 CBOUX KIIMEHTOB.

Mpn HeobxoAMMOCTM BGPOKep MOXET CO3A4asaThb 1 UCMOb30BaTb CBOM COOCTBEHHbIE COOOLLEHNA. 1A Takmx COO6LLEeHWi i 3ape3epBrpoBaH
OvanasoH ngeHtTudmkaropos coobueHnii (message id) ¢ 30000 no 39999 BknounTenbHo. AuanasoH naeHtudukaropos noneii (field id) c
30000 o 39999 BKMOUMTENBLHO TaKXKe NpegHa3HayeH /1A UCMOob30BaHNA B GPOKEPCKOM paclUMpeHUr NpoToKoa.

[nsa noneii c nugeHtucukaropamm ¢ 30000 no 39999 BKIHOUNTENBHO GPOKEP AO/MKEH NCNOMBL30BaTb UMEHA, HE NepeceKkatoLMecst ¢ ume-
HaMu noneii 6UpxeBoii cxeMbl (onucaHue cm. 6. Cxema coobLyeHnii"). UTobbl N0/ No MMEHW He NEPECEK/TUCH C CYLLECTBYOLLUMMU, PEKO-
MeHayeTca A06aBMATb K HUM npedirke.

Mpumep cxembl COOGWEHUSA :

<message name="BrokerReject" id="30000">

<field name="ClOrdID" id="11" type="UInt64"/>

<field name="RefTagID" id="371" type="UInt32"/>

<field name="BrokerRejectReason" id="30000" type="UInt64"/>
<field name="BrokerRejectReasonText" id="30001" type="String25"/>
</message>

Monyyaem coobLeHne ¢ OTAeNbHbIM AMana3oHoM KOA0B OLWMBOK, 1 BO3MOXHOCTbIO NepefaTs TEKCTOBOE onucaHme owmnbkn. Ons KoHey-
HOro knveHTa npu c6opke ero TWIME npunoxeHus Heobxoaumo 6yaeT paclupuTb GUPXEBYI0 cxemMy 6pokepckoli 1 gonucarb B koae 06-
paboTKy 3TOro HOBOrO COOGLLEHMS.

Mpwy paclumpeHun 6upxeBoro NPOTokoa 6pokep 06s3aH crefoBaTb NPUHLUMNAM pasfeneHns CoobLEeHN Ha CECCUOHHBI U NMPUKNaAHONM
YPOBHM (onucaHbl B pasgenax: "3. CeccroHHbIn ypoBeHb", "4. MpuknagHoi yposeHb"). B cnyyae fobasneHns B MPOTOKON COO6LLEHNT
NpUKIagHoro ypoBHs, Ha 6pokepa Bo3naraeTcs 0653aHHOCTb NPeAOCTaBNTh U COOTBETCTBYIOLLME MEXaHU3Mbl BOCCTAHOB/IEHUS] CECCUm C
3anpocoM NPONYLLEHHbIX COOOLLEHMI, aHa/I0rMYHO TOMY, Kak 3TO onMcaHo B pasgenax: "3.2.3. Hymepauusa coobueHunit”, "3.2.4. 3anpoc
NOBTOPHOI NOCbINKM CO06LLEeHMA", "3.2.5. BoccTaHOBNEHME ceccum noce kpaTkoBpeMeHHoro c6os”, "3.2.6. MNonHoe BoccTaHOB/EHNE cec-
cun nocne c6os".
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6. Cxema coooLeHNiA

Hwxe nprBeaeHa akTyasibHas cxema COoO6LLEHWIA.

<?xml version="1.0" encoding="UTF-8"?>

<?xml-stylesheet href="twime.xsl" type="text/xsl"?>

<sbhe:messageSchema package="sbe" byteOrder="littleEndian" id="19781" version="5"
xmlns:sbe="http://fixprotocol.io/2016/sbe"
xmlns:xsi="http://www.w3.0rg/2001/XMLSchema-instance"
xsi:schemaLocation="http://fixprotocol.io/2016/sbe sbe.xsd">

<types>

<type name="Int8" primitiveType="int8" minValue="-128"
maxValue="126" nullvValue="127" presence="optional" />

<type name="Int16" primitiveType="int16" minValue="-32768"
maxValue="32766" nullValue="32767" presence="optional" />

<type name="Int32" primitiveType="int32" minValue="-2147483648"
maxValue="2147483646" nullValue="2147483647" presence="optional" />

<type name="Int64" primitiveType="int64" minValue="-9223372036854775808"
maxValue="9223372036854775806" nullValue="9223372036854775807" presence="optional" />

<type name="UInt8" primitiveType="uint8" minValue="0" maxValue="254"
nullvValue="255" presence="optional" />

<type name="UInt16" primitiveType="uint16" minValue="0" maxValue="65534"
nullvValue="65535" presence="optional" />

<type name="UInt32" primitiveType="uint32" minValue="0" maxValue="4294967294"
nullValue="4294967295" presence="optional" />

<type name="UInt64" primitiveType="uint64" minValue="0" maxValue="18446744073709551614"
nullValue="18446744073709551615" presence="optional" />

<type name="String7" primitiveType="char" length="7"/>
<type name="String20" primitiveType="char" length="20"/>
<type name="String25" primitiveType="char" length="25"/>

<type name="DeltaMillisecs" primitiveType="uint32" minValue="1000" maxValue="60000"
presence="required" />

<type name="TimeStamp" primitiveType="uint64" minValue="0" maxValue="18446744073709551614"
nullvValue="18446744073709551615" presence="optional"
description="Time in number of nanoseconds since Unix epoch, UTC timezone" />

<enum name="TerminationCodeEnum" encodingType="uint8">
<validValue name="Finished" >0</validvValue>
<validValue name="UnspecifiedError" >1</validValue>
<validValue name="ReRequestOutOfBounds" >2</validValue>
<validValue name="ReRequestInProgress" >3</validValue>

<validValue name="TooFastClient" >4</validValue>
<validValue name="TooSlowClient" >5</validvValue>
<validValue name="MissedHeartbeat" >6</validValue>
<validvalue name="InvalidMessage" >7</validvalue>
<validvalue name="TCPFailure" >8</validValue>
<validvalue name="InvalidSequenceNumber">9</validvalue>
<validValue name="ServerShutdown" >10</validvalue>
</enum>

<enum name="EstablishmentRejectCodeEnum" encodingType="uint8">

<validvalue name="Unnegotiated" >0</validvalue>

<validvValue name="AlreadyEstablished">1</validvValue>

<validvalue name="SessionBlocked" >2</validvalue>

<validvValue name="KeepaliveInterval" >3</validvValue>

<validvalue name="Credentials" >4</validvalue>

<validvalue name="Unspecified" >5</validvalue>
</enum>

<enum name="SessionRejectReasonEnum" encodingType="uint8">
<validValue name="ValueIsIncorrect" >5</validvValue>
<validvalue name="Other" >99</validvValue>
<validvalue name="SystemIsUnavailable'">100</validvValue>
<validValue name="ClOrdIdIsNotUnique" >101</validValue>
</enum>

<enum name="TimeInForceEnum" encodingType="uint8">
<validvalue name="Day'">0</validvalue>
<validvalue name="IOC">3</validValue>
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<validValue name="FOK">4</validValue>
<validvValue name="GTD">6</validValue>
</enum>

<enum name="SideEnum" encodingType="uint8">

<validValue name="Buy" >1</validvValue>

<validvalue name="Sell" >2</validValue>

<validValue name="AllOrders">89</validVvValue>
</enum>

<enum name="ModeEnum" encodingType="uint8">

<validValue name="DontChangeOrderQty" >0</validValue>

<validValue name="ChangeOrderQty" >1</validValue>

<validValue name="CheckOrderQtyAndCancelOrder">2</validvValue>

<validvalue name="FixStyleReplace" >3</validvalue>
</enum>

<set name="SecurityTypeSet" encodingType="uint8">
<choice name="Future" description="Futures" >0</choice>

</set>

<enum name="TradSesEventEnum" encodingType="uint8">
<validValue name="SessionDataReady" >101</validValue>
<validValue name="IntradayClearingFinished" >102</validValue>
<validvalue name="IntradayClearingStarted" >104</validValue>

<validValue name="ClearingStarted" >105</validVvValue>

<validValue name="ExtensionOfLimitsFinished">106</validvValue>

<validValue name="BrokerRecalcFinished" >108</validValue>
</enum>

<set name="FlagsSet" encodingType="uint64">
<choice name="Day" description="0Orders: Day order">0</choice>
<choice name="I0C" description="0Orders: IOC order'">1</choice>
<choice name="0TC" description="0rders and Trades: OTC order or OTC trade'">2</choice>
<choice name="PosTransfer" description="Trades: Position transfer trade'">3</choice>
<choice name="Collateral" description="0Orders: Client collateral was not checked
while adding order'">4</choice>
<choice name="DontCheckLimits" description="0rders: Do not check limits for options'">9</choice>
<choice name="FOK" description="0Orders: FOK order'">19</choice>
<choice name="Replace" description="0Orders:
The record results from replacing the order">20</choice>
<choice name="Cancel" description="0Orders:
The record results from cancelling the order">21</choice>
<choice name="MassCancel" description="Orders:
The record results from mass cancelling">22</choice>
<choice name="Clearing" description="Trades: Clearing session trade'">25</choice>
<choice name="Negotiated" description="Trades: Negotiated trade'">26</choice>
<choice name="MultilLeg" description="Trades: Multi leg trade'">27</choice>
<choice name="CrossTrade" description="Orders:
Flag of cancelling the left balance of the order because of a cross-trade">29</choice>
<choice name="COD" description="0Orders: The record results from cancelling an order via
'Cancel on Disconnect' service'">32</choice>
<choice name="UKS" description="0rders: The record results from cancelling an order via
'User Kill Switch' service'">37</choice>
<choice name="LigNettingRF" description="0rders and Trades: The record are formed in the
process of liquidation netting">40</choice>
<choice name="ActiveSide" description="Trades: Flag of aggressive side'">41</choice>
<choice name="PassiveSide" description="Trades: Flag of passive side'">42</choice>
<choice name="Synthetic" description="0rders: Flag of the synthetic order'">45</choice>
<choice name="Iceberg" description="0rders and Trades: Iceberg order'">47</choice>
<choice name="DisclosedIceberg" description="0rders: The record results from disclosing
of Iceberg order">53</choice>

</set>

<composite name="Decimal5" description="Decimal'>
<type name="mantissa" description="mantissa" minValue="-9999999999999999"
maxValue="9999999999999999" primitiveType="int64" presence="required" />
<type name="exponent" description="exponent" presence="constant" primitiveType="int8">-5</type>
</composite>
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<composite name="messageHeader" description="Template ID and length of message root'">
<type name="blockLength" primitiveType="uint16"/>
<type name="templateId" primitiveType="uint16"/>

<type name="schemaId" primitiveType="uint16"/>
<type name="version" primitiveType="uint16"/>
</composite>

</types>

<sbe:message name="Establish" id="5000">
<field name="Timestamp" id="20204" type="TimeStamp" />
<field name="KeepaliveInterval" id="20205" type="DeltaMillisecs" />
<field name="Credentials" id="20206" type="String20" />

</sbe:message>

<sbe:message name="EstablishmentAck" id="5001">
<field name="RequestTimestamp" 1id="20207" type="TimeStamp" />
<field name="KeepaliveInterval" id="20205" type="DeltaMillisecs" />
<field name="NextSegNo" id="20208" type="UInt64" />
</sbe:message>

<she:message name="EstablishmentReject" id="5002">

<field name="RequestTimestamp" id="20207" type="TimeStamp" />

<field name="EstablishmentRejectCode" id="20209" type="EstablishmentRejectCodeEnum" />
</sbe:message>

<sbe:message name="Terminate" id="5003">
<field name="TerminationCode" id="20210" type="TerminationCodeEnum" />
</sbe:message>

<sbe:message name="RetransmitRequest" id="5004">
<field name="Timestamp" id="20204" type="TimeStamp" />
<field name="FromSegNo" id="20211" type="UInt64" />
<field name="Count" id="20212" type="UInt32" />
</sbe:message>

<sbe:message name="Retransmission" id="5005">

<field name="NextSegNo" id="20208" type="UInt64" />
<field name="RequestTimestamp" id="20207" type="TimeStamp" />
<field name="Count" id="20212" type="UInt32" />

</sbe:message>

<sbhe:message name="Sequence" id="5006">
<field name="NextSegNo" id="20208" type="UInt64" />
</sbe:message>

<sbe:message name="FloodReject" id="5007">
<field name="ClOrdID" id="11" type="UInt64" />
<field name="QueueSize" id="20213" type="UInt32" />
<field name="PenaltyRemain" id="20214" type="UInt32" />
</sbe:message>

<sbhe:message name="SessionReject" id="5008">

<field name="ClOrdID" id="11" type="UInt64" />

<field name="RefTagID" id="371" type="UInt32" />

<field name="SessionRejectReason" id="373" type='"SessionRejectReasonEnum" />
</sbe:message>

<sbhe:message name="BusinessMessageReject" id="5009">
<field name="ClOrdID" id="11" type="UInt64" />
<field name="Timestamp" id="20204" type="TimeStamp" />
<field name="OrdRejReason" id="103" type="Int32" />
</sbe:message>

<sbe:message name="NewOrderSingle" id="6000">

<field name="ClOrdID" id="11" type="UInt64" />

<field name="ExpireDate" id="432" type="TimeStamp" />
<field name="Price" id="44" type="Decimal5" />

<field name="SecurityID" id="48" type="Int32" />

<field name="ClOrdLinkID" id="583" type="Int32" />

<field name="OrderQty" id="38" type="UInt32" />

<field name="TimeInForce" id="59" type="TimeInForceEnum" />
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<field name="Side" id="54"

<field name="Account" id="1"
</sbe:message>

type="SideEnum" />

type="String7" />

<sbe:message name="NewOrderIceberg" id="6008" sinceVersion="4">

<field name="ClOrdID" id="11" type="UInt64" />
<field name="ExpireDate" id="432" type="TimeStamp" />
<field name="Price" id="44" type="Decimal5" />

<field name="SecurityID" id="48"

<field name="ClOrdLinkID"
<field name="DisplayQty"

type="Int32" />

id="583" type="Int32" />
id="21138" type="UInt32" />

<field name="DisplayVarianceQty" id="20036" type="UInt32" />

<field name="OrderQty" id="38" type="UInt32" />
<field name="Side" id="54" type="SideEnum" />
<field name="Account" id="1" type="String7" />

</sbe:message>

<sbe:message name="OrderCancelRequest" id="6006" sinceVersion="3">

<field name="ClOrdID" id="11"
<field name="OrderID" id="37"
<field name="SecurityID" id="48"

<field name="Account" id="1"
</sbe:message>

type="UInt64" />
type="Int64" />
type="Int32" />

type="String7" />

<she:message name="OrderIcebergCancelRequest" id="6009" sinceVersion="4">

<field name="ClOrdID" id="11"
<field name="OrderID" id="37"
<field name="SecurityID" id="48"

<field name="Account" id="1"
</sbe:message>

type="UInt64" />
type="Int64" />
type="Int32" />

type="String7" />

<sbe:message name="OrderReplaceRequest" id="6007" sinceVersion="3">

<field name="ClOrdID" id="11"
<field name="OrderID" id="37"
<field name="Price" id="44"
<field name="OrderQty" id="38"

<field name="ClOrdLinkID" id="583"
<field name="SecurityID" id="48"
<field name="Mode"

<field name="Account" id="1"
</sbe:message>

id="20019"

type="UInt64" />
type="Int64" />
type="Decimal5" />
type="UInt32" />
type="Int32" />
type="Int32" />
type="ModeEnum" />

type="String7" />

<sbe:message name="OrderIcebergReplaceRequest" id="6010" sinceVersion="4">

<field name="ClOrdID" id="11"
<field name="OrderID" id="37"
<field name="Price" id="44"

<field name="ClOrdLinkID" id="583"
<field name="SecurityID" id="48"

<field name="Account" id="1"
</sbe:message>

type="UInt64" />
type="Int64" />
type="Decimal5" />
type="Int32" />
type="Int32" />

type="String7" />

<sbe:message name="OrderMassCancelRequest" id="6004">

<field name="ClOrdID" id="11"
<field name="ClOrdLinkID" id="583"
<field name="SecurityID" id="48"
<field name="SecurityType" id="167"
<field name="Side" id="54"
<field name="Account" id="1"

type="UInt64" />
type="Int32" />
type="Int32" />
type="SecurityTypeSet" />
type="SideEnum" />
type="String7" />

<field name="SecurityGroup" id="1151" type="String25" />

</sbe:message>

<sbhe:message name="OrderMassCancelByBFLimitRequest" id="6005" sinceVersion="2">
<field name="ClOrdID" id="11" type="UInt64" />
<field name="Account" id="1" type="String7" />

</sbe:message>
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<sbe:message name="NewOrderSingleResponse" id="7000">

<field name="ClOrdID" id="11" type="UInt64" />
<field name="Timestamp" id="20204" type="TimeStamp" />
<field name="ExpireDate" id="432" type="TimeStamp" />
<field name="OrderID" id="37" type="Int64" />
<field name="Flags" id="20215" type="FlagsSet" />
<field name="Price" id="44" type="Decimal5" />
<field name="SecurityID" id="48" type="Int32" />
<field name="OrderQty" id="38" type="UInt32" />
<field name="TradingSessionID" id="336" type="Int32" />
<field name="ClOrdLinkID" id="583" type="Int32" />
<field name="Side" id="54" type="SideEnum" />

</sbe:message>

<sbe:message name="NewOrderIcebergResponse" id="7013" sinceVersion="4">

<field name="ClOrdID" id="11" type="UInt64" />
<field name="Timestamp" id="20204" type="TimeStamp" />
<field name="ExpireDate" id="432" type="TimeStamp" />
<field name="OrderID" id="37" type="Int64" />
<field name="DisplayOrderID" id="20037" type="Int64" />
<field name="Flags" id="20215" type="FlagsSet" />
<field name="Price" id="44" type="Decimal5" />
<field name="SecurityID" id="48" type="Int32" />
<field name="OrderQty" id="38" type="UInt32" />
<field name="DisplayQty" id="21138" type="UInt32" />

<field name="DisplayVarianceQty" id="20036" type="UInt32" />

<field name="TradingSessionID" id="336" type="Int32" />

<field name="ClOrdLinkID" id="583" type="Int32" />

<field name="Side" id="54" type="SideEnum" />
</sbe:message>

<she:message name="OrderCancelResponse" id="7003">

<field name="ClOrdID" id="11" type="UInt64" />
<field name="Timestamp" id="20204" type="TimeStamp" />
<field name="OrderID" id="37" type="Int64" />
<field name="Flags" id="20215" type="FlagsSet" />
<field name="OrderQty" id="38" type="UInt32" />
<field name="TradingSessionID" id="336" type="Int32" />
<field name="ClOrdLinkID" id="583" type="Int32" />

</sbe:message>

<sbe:message name="OrderReplaceResponse" id="7005">

<field name="ClOrdID" id="11" type="UInt64" />
<field name="Timestamp" id="20204" type="TimeStamp" />
<field name="OrderID" id="37" type="Int64" />
<field name="PrevOrderID" id="20216" type="Int64" />
<field name="Flags" id="20215" type="FlagsSet" />
<field name="Price" id="44" type="Decimal5" />
<field name="OrderQty" id="38" type="UInt32" />
<field name="TradingSessionID" id="336" type="Int32" />
<field name="ClOrdLinkID" id="583" type="Int32" />

</sbe:message>

<sbe:message name="OrderMassCancelResponse" id="7007">
<field name="ClOrdID" id="11" type="UInt64" />
<field name="Timestamp" id="20204" type="TimeStamp" />
<field name="TotalAffectedOrders" id="533" type="Int32" />
</sbe:message>

<sbe:message name="ExecutionSingleReport" id="7008">

<field name="ClOrdID" id="11" type="UInt64" />
<field name="Timestamp" id="20204" type="TimeStamp" />
<field name="OrderID" id="37" type="Int64" />
<field name="TrdMatchID" id="880" type="Int64" />
<field name="Flags" id="20215" type="FlagsSet" />
<field name="LastPx" id="31" type="Decimal5" />
<field name="LastQty" id="32" type="UInt32" />
<field name="OrderQty" id="38" type="UInt32" />
<field name="TradingSessionID" id="336" type="Int32" />
<field name="ClOrdLinkID" id="583" type="Int32" />
<field name="SecurityID" id="48" type="Int32" />
<field name="Side" id="54" type="SideEnum" />
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</sbe:message>

<sbhe:message name="ExecutionMultilegReport" id="7009">

<field name="ClOrdID" id="11" type="UInt64" />
<field name="Timestamp" id="20204" type="TimeStamp" />
<field name="OrderID" id="37" type="Int64" />
<field name="TrdMatchID" id="880" type="Int64" />
<field name="Flags" id="20215" type="FlagsSet" />
<field name="LastPx" id="31" type="Decimal5" />
<field name="LegPrice" id="566" type="Decimal5" />
<field name="LastQty" id="32" type="UInt32" />
<field name="OrderQty" id="38" type="UInt32" />
<field name="TradingSessionID" id="336" type="Int32" />
<field name="ClOrdLinkID" id="583" type="Int32" />
<field name="SecurityID" id="48" type="Int32" />
<field name="Side" id="54" type="SideEnum" />

</sbe:message>

<sbe:message name="EmptyBook" id="7010">
<field name="Timestamp" id="20204" type="TimeStamp" />
<field name="TradingSessionID" id="336" type="Int32" />
</sbe:message>

<sbe:message name="SystemEvent" id="7011">

<field name="Timestamp" id="20204" type="TimeStamp" />
<field name="TradingSessionID" id="336" type="Int32" />
<field name="TradSesEvent" id="1368" type="TradSesEventEnum" />

</sbe:message>

</sbe:messageSchema>
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7. CnpaBOYHUK KOAOB BO3Bparta

Kop Bo3Bparta OnucaHve

-1 Owwbka Npu BbINOMHEHWN ONepaLyn.

0 Onepauus BbINOSIHEHA YCMELLHO.

1 Het Takoro nosnes3osarens.

2 HeTt Takoro aunepa.

3 Ceiluac aTta ceccusl He UAET.

4 Ceccusi NnprocTaHoBeHa.

5 OwmbKa Npu BbINOMHEHUN ONepaLmn.

6 HeT npaB Ha BbINOHEHWE onepaLuu.

7 MonbITKa [OCTyNna K CHETY Yyxoii PO.

8 HeT npae Ha yfasienne 3asaBku 4pyroro KameHTa/nonb3osarens ceoel ypMbl.

9 dupme onepaumm ¢ 3asBKkaMmmn 3a6n0knposaHbl AgMuHMcTpaTtopom Knnpuxrosoro LieHTpa.

10 HexBaTtka cpefCcTB Ha CUETY A5 pe3epBrpoBaHus.

12 Mpemus no onumoHy BHE JIMMUTOB.

13 NIvMUT N03. NO BCEMY PbIHKY NPEBBILLEH.

14 He HaligeHa 3asBKa Ans yaaneHus.

25 3anpetr AZMUH/CTpaTopa TOProB Ha NOCTAHOBKY /1I0ObIX 3a5BOK.

26 3anpeT AgMUHUCTpPaTopa TOProB Ha OTKPbITUE NO3ULUIA.

27 3anpet AgMmHMcTpaTopa TOProB Ha OTKPbITUE NO3uLMil Ha Mpogaxy.

28 HeT npas A/151 BLINOMHEHNSA onepaLlun.

31 He paspelueHa BCTpeuHas 3asiBka Ha O4UH CYET n/mnun YUH.

32 LieHa caenku BHe numuTa.

33 3101 hupme onepaumn ¢ 3asBkamy 3a6710kMpoBaHbl AAMUHUCTPaTOpom KnuprHroeoro LieHTpa.
34 MonbITka onepauuy Ha HeCYLLECTBYIOLLIMIA KOA, KNNeHTA.

35 OwnbKa B 3ajaH1N BXOAHbIX NapaMeTpoB.

36 MonbITKa onepauuy No HecyLecTBytoWweMy 6a30BOMY akTuBy.

37 MepecTaHoBka 3asB0K No CBA3Kkam HegonycTma.

38 MepecTaHoBKa afpecHbIX 3asBOK HefonycTuMa.

39 LleHa He KpaTHa MYUHUMa/IbHOMY LUary LieHbl.

40 MonbITka agpecoBaTb BHECUCTEMHYIO 3a51BKY HECYLLLECTBYHOLLLEMY KOHTPareHTy.

41 He HacTynun nnm NCTEK CpoK [OBEPEHHOCTN NoNb30BaTENA.

42 3anpeueHa paboTa MnaeHbIM Tpeligepom PacuéTHoli hupmbl.

44 [naBHbIl Tpeligep PacyéTHOW hpMbl HE NOCTaBW/ NPU3HAK CBOEN paboTbl OT 3TOI IUPMBI.
45 MonbITKa NOCTaBUTbL BHECUCTEMHYIO 3as1BKY OT (DUPMbI, Y KOTOpOIi He nponucaH kog PTC.

46 Mo 3TOMY UHCTPYMEHTY pa3peLleHbl TONIbKO BHECUCTEMHbIE 3asiBKU.

47 B HasHaueHHOI ceccun No 3TOMY MHCTPYMEHTY TOProB HET.

48 Mo aTomy MHCTPYMEHTY UAET MocTaBka. PaspeLueHbl TONbKO BHECUCTEMHbIE 3as1BkM BceM B® coeil PO.
49 MonbITKa NOCTaBUTb BHECUCTEMHYIO 3a51BKy OT Tpeifepa 04HOro KNIMEHTCKOrO CYeTa, a He OT KoAa npMbl.
50 He Haiifena 3asBka 415 nepecTaHoBKM.

53 OwnbKa B 3a4aH1N BXOAHOIO NapameTpa - Ko/iM4yecTBo.

54 B onepauyumn otkasaHo: MpeBbilleH NMMUT onepauuii OT yKasaHHOro KMeHTa.

56 HeT npas Ha BbINO/IHEHWE Onepawumn OT YKa3saHHOro fIormHa u koga. Obpatntecs K AGMUHUCTPATOPY TOProB.
57 HeT npaB Ha coeguHeHne ¢ cepepoM bupxu. O6patuteck K ADMUHUCTPATOPY TOProB.

58 HeT npas Ha BbiCTaBneHNe 3a8Bk1 6e3 MPOBEPKN [OCTATOYHOCTU CPEACTB Ha YPOBHE K/IMEHTA.
60 MprocTaHoBKa ayKLMOHa B PeXUMe YNpaBieHns pyckoMm Nno BCeM MHCTPYMEHTaM.

61 MprocTaHoBKa TOProB B peXvMe yrnpasieHNsi PUCKOM.

62 MprocTaHoBka TOPros no cexkuym CpoyHOro pbiHka MOCKOBCKON Bupxu.
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Kop Bo3Bparta

OnucaHue

63

MprocTaHoBKa ayKLMOHa B PeXUMe YNpaBeHns PUCKOM Mo BCEM UHCTPYMEHTam JaHHoro BA.

64 [procTaHoBKa TOProB B peXuMe yrnpas/ieHus puckomM no gaHHomy BA.

65 MprocTaHoBKa TOProB BO BCEX PEXMMAXx v Mo BCEM UHCTPYMEeHTaM AaHHoro BA.

66 [MprocTaHoBKa TOProB BO BCEX pexmnmax no AaHHOMY MHCTPYMEHTY.

67 3anpeTt AgMrMHUCTpaTopa TOProB Ha OTKPbITUE MO3NLMIA B peXvMe yrpaBieHUst PUCKOM MO AA@HHOMY UHCTPYMEHTY.

68 3anpeT bpokepa Ha BbicTaBneHne Mobbix 3a5BOK B pEXMME yrpaBieHNsi PUCKOM.

69 3anpeTt NaBHOro Tpeiepa Ha BbiCTaB/IeHUe 00ObIX 3a5BOK B peXVIME YnpaBieHNst PUCKOM.

70 Toprosas onepauus He NogLepXnBaeTcs.

71 KonnuecTBo KOHTPAKTOB B NO3WLMN NPEBbLICMIO AOMYCTUMbIA Npesen.

72 3asBka B npoLecce nepemeLLeHns.

73 CyMMapHoe KoNmM4ecTBO KOHTPaKTOB B 3asBKax Ha MOKYMKY NPeBbICUI0 AOMYyCTUMbIN Npesen.

74 CyMMapHoe KoNM4ecTBO KOHTPAaKTOB B 3asiBKax Ha NpoAay NpeBbICUII0 AOMYyCTUMbIA npegen.

75 MpeBbILEH MHTEPBaT OXUAAHUSA BbINOTHEHUS HETOProBOl onepauuy. Onepaumsi He BbINOMIHEHA.

76 He HaligeHa 3anucb Ans yaaneHus.

77 [ns ykasaHHOro TOProBoro pasgena oTCyTCTBYIOT UAEHTUINKALMOHHbIE JaHHbIe.

78 HeT Takoii P®.

79 3anpelleHa pabota AgMuHucTpaTtopom KnupuHrosoro LieHTpa.

80 HeToprosas onepauus He nogaepxmsaeTcs.

81 OwwbKa BXOLHOWM NPOBEPKN aKTyanlbHOCTU AaHHbIX, onepauys He MOXET ObITb BbINOMHEHA.

200 AOMUHUCTPATOP MPOU3BOAUT N3MEHEHNE NapameTpoB pacyérta 0.

201 AOMUHUCTPATOP NPOM3BOAUT U3MEHeHMe napamMeTpoB pacyéta 0.

202 AOMUHUCTPATOP NPOU3BOAUT U3MEHEHMNE napameTpos pacyéTta 0.

203 AOMUHUCTPATOP NPOM3BOANT U3MEHEHME napaMeTpoB pacyéta 0.

204 AOMUHUCTPATOP MPOU3BOAUT N3MEHEHNE NapameTpoB pacyérta 0.

205 AOMUHUCTPATOP NPOM3BOAUT U3MEHEHMe napamMeTpoB pacyéta 0.

206 AOMUHUCTPATOP NPOU3BOAUT U3MEHEHMNE napameTpos pacyéTta 0.

207 AOMVHUCTPATOP NPOM3BOAUT U3MEHEHME napamMeTpoB pacyéta 0.

208 AOMUHUCTPATOP MPOU3BOAUT N3MEHEHNE NapameTpos pacyérta 0.

300 3anpeT Bcex TOProBbIxX ONepaLuii No NpUYnHe OT3bIBa/NMPUOCTAHOBKM ANNIEPCKOA NNLEH3UN AaHHON PO,

301 3anpeT OTKpbITUSI NO31LMIA N0 NPUYUHE OT3bIBA/MPUOCTAHOBKM ANIEPCKON NNLEH3UUN faHHOol P®.

302 3anpeT Bcex TOProebIX ONepaLyii No NpMYKHe 0T3blIBA/NPUOCTAHOBKM BPOKEPCKON NNLEH3UN AaHHOR P®.

303 3anpeT OTKPbITUSE NO3ULMIA MO NMPUYMHE OT3bIBA/NPUOCTAHOBKM GPOKEPCKON NNLEH3UN faHHON P,

304 3anpeT Bcex TOProBbIX OnepaLmii no NpMynHe 0T3bIBa/NMPUOCTAHOBKM INLEH3UM GUPXKEBOr0 NOCpeHVKa faHHol PO.

305 3anpeT OTKPbITWS NO3ULMIA NO NPUYMHE OT3bIBA/NPUOCTAHOBKN NNLEH3UN BUPXKEBOro NocpeaHuka AaHHol Pd.

306 3anpeT Bcex TOProebIxX ONepaLyii No NpuUUYnHe OT3biBa/NPUOCTAHOBKY NLEeH3UN Y aaHHon PO.

307 3anpeT OTKPbITUSE NO3ULMIA MO MPUYMHE OT3bIBA/NPMOCTAHOBKM NIMLEH3UN [1Y AaHHON P,

310 3anpeTt AgmuHucTpaTtopa KnupruHrosoro LieHTpa Ha NoCcTaHOBKY Nt06bIX 3aABOK.

311 3anpeTt AgmuHucTpaTopa KnupuHrosoro LieHTpa Ha OTKpbITUE MO3ULWIA.

312 3anpet AgmunHucTpaTtopa KnvpuHroBoro LieHTpa Ha oTKpbIT1e No3uumii Ha Mpogaxy.

314 3anpet Tpeligepa Ha NOCTaHOBKY J/100bIX 3as1BOK MO K/IMEHTCKOMY CHETY.

315 3anpeT Tpeiigepa Ha OTKpbITUE NO3ULUM NO KTMEHTCKOMY CHETY.

316 3anpeT Tpeiiaepa Ha OTKpbITVE No3uULMK Ha Mpoaaxy No KIMEHTCKOMY CYUETY.

317 MpeBbIWeH NIMMUT 3as9BOK Ha MOKYMKY/Mpoaaxy.

318 3anpet AgMmuHucTpatopa KnvpuHroBoro LleHTpa Ha BbiCTaB/ieHMe /IH06bIX 3asiBOK MO K/IMEHTCKOMY CHETY: A/18 K-
EHTCKOro perncrtpa Het [leno cyeta, paspeLlléHHoro Ans MNMoctaskn NO UHCTPYMEHTaM [IeHeXHOro pbiHKa.

320 MpeBbILleH JONYCTUMbIA Npeaen Yncna akTUBHbIX 3asBOK C K/IMEHTCKOTO PerncTpa no MHCTPYMEHTY.

331 Hexsatka cpencts no PacuétHomy Kogy.

332 HexsaTka cpeAcTB No iMMuTam KveHTa.
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Kop Bo3Bparta

OnucaHue

333

HexBatka cpeacTs no 6pokepckoii hnpme.

335 MpeBbIEH NMMUT KNIMEHTa Ha NOKYNKy Gymar.

336 MpeBbIlLeH NMMUT GpoKepa Ha MOKYrMKy bymar.

337 MpeBbIWEH TMMUT KIMEHTA Ha Npogaxky bymar.

338 MpeBbIleH NMMUT Bpokepa Ha Npoaaxy bymar.

339 Mpaét nepecuyét ro.

380 VAET NpoM. KNVPWHI, HeNb3s1 COBEpLUATHL TOProBble onepaLuu.

381 VOET NpoM. KIMPUVHI, HENb3A y4aNATb 3asBKU.

382 VOET NPOM. KNNPWHT, HeNb3s NepecTasAaThb 3asBKN.

383 MoeTt NpoM. K/TMPUHT, HeMb3s CoBepLUaTb HETOProBble onepauuu.

680 HexsaTka cpeAcTB Mo iMmMuTam K/veHTa.

681 HexBaTka cpeAcTsB No pacyéTHon dupwme.

682 HexBaTka cpefcTB /19 yBEMYEHUS NO3nLmUmn

3000 VI3MeHeHne 1 CHSATWE KOTMPOBKM 3anpeLLeHo 13-3a NPeBbILLEeHNs YacTOTbl U3MEHEHWS 3as1BOK.

3001 Onepauus 3anpeLleHa.

4000 OwnbKa BO BXOAHbIX NapameTpax.

4001 Y nonb3oBaresia HET Npas Ha BbINOSIHEHME onepaLui.

4002 HeBO3MOXHO UBMEHUTb AEHEXHBIA IMMUT N0 KMEHTY. HeT TekyLux ceccuii.

4004 HeBO3MOXHO N3MEHWTb [EHEXHbIA MTMMUT MO KIMEHTY. Koga HeT B Tabnuue KNMeHToB.

4005 HexeaTtka cpefcTs Mpy U3MEHEHMN KIIMEHTCKOro IMMUTA.

4006 OLwn6Ka BO BXOAHbIX NapameTpax: ykasaHHbli "Pexum paboTbl” He nogaepxuBaeTcs.

4007 OwmbKa BO BXOAHbIX NapameTpax: napaMeTp "JeHexHblli (MMUT" He Ynco.

4008 Owwmbka Bo BXOAHbIX MapameTpax: napameTp "KoadhdumumneHT knmeHTckoro MO He uncno.

4009 OwnbKa BO BXOAHbIX NapameTpax: HegonycTMMoe 3HadeHne napametpa "KoadhcmuymeHT kameHTckoro MO,

4010 OLwwmnbKa BO BXOAHbIX NapameTpax: HegonycTumoe 3HaueHue napameTpa "®nar npoBepky Ha Heyxog B MUHYC".

4011 OwumbKa BO BXOAHbIX NapamMeTpax: HeoMyCTUMOe 3HayeHne napameTpa "lMpusHak aBTOMaTUYeCKO KOPPEKLMUN K-
MWTa Ha BENMYMHY A0X0Aa NP 3aKadke nocne KnmpuHra”.

4012 HeBO3MOXHO YCTaHOBUTb JEHEXHbIA TMMUT MO KAMEHTY. OLn6Ka Npu BbINOSIHEHUN onepauun.

4013 HeBO3MOXXHO YCTaHOBUTb AEHEXHbI MMMUT MO KAMEHTY. OwmnbKa Npy BbIMOSIHEHUW onepalmn.

4014 HeBO3MOXHO M3MEHWTL NapameTpbl N0 KNEHTY. HeT TekyLUMX CecCuii.

4015 HeBO3MOXHO M3MEHUTL NapameTpbl Mo kMeHTy. Koga HeT B Tabnuvue KNMeHTOoB.

4016 HeB03MOXHO M3MEHUTb NapaMeTpbl No kKAMeHTy. Koga BA HeT B Tabnuue 6a30BbIX aKTMBOB.

4017 OwnbKa BO BXOAHbIX NapameTpax: HeJoMnycTMMoe 3HaYeHne napameTpa "AeHexHbld immuT",

4018 AOMUHUCTPATOP NPOM3BOAUT U3MEHeHWe napamMeTpoB pacyéta 0.

4021 He xBaTaeT cBOGOAHbIX 3a/10T0BbIX CPEACTB Y Bpokepckoit dupMbl, 4TO6bLI YCTaHOBUTL TpeGyeMoe komyecTBo Pac-
YETHOW Pupme.

4022 He xBaTtaeT cBOOOAHBIX AEHEXHbIX CPeAcTB y Bpokepckoli drpMmbl, 4TOObI yCTaHOBUTL Tpebyemoe KonmuecTso Pac-
YETHOW Pupme.

4023 HeBO3MOXHO M3MEHUTL AEHEXHbIA IMMUT No B®. HeT Tekywmux ceccuid.

4024 HEeBO3MOXHO N3MEHWTb AEHEXHbIA NUMUT no B®. JaHHas B He 3aperncTpypoBaHa B TOprax.

4025 He xBaTaeT cBO60AHbIX 3a/10T0BbIX CPeACTB Y PacuéTHoli ®mpMbl, YTOObI yCTaHOBUTL Tpebyemoe koimuecTso Bpo-
Kepckoii dupwme.

4026 He xBaTaeT canbfjo AeHexHbIX cpeacTs y O60co61eHHOro pasgena, 4tobbl ycTaHoBUTL Tpebyemoe konnyecTso Pac-
YETHOW Pupme.

4027 He xBaTtaeT casibao 3a/10roBbIX cpeacTB y O60C06/1eHHOT0 pasgena, YTobbl yCcTaHOBUTL Tpebyemoe konnyecTso Pac-
YéTHOI dupme.

4028 He xBaTaeT cBOGOAHbIX AEHEXHbIX CPEACTB Yy PacyéTHoli ®MpMbl, 4TOObI YCTaHOBUTL TpebyeMoe KonmyecTBo Bpo-
Kepckoii dupme.

4030 HeBO3MOXHO M3MEHUTL NapaMeTpbl No Bpokepy. HET TekyLLmx ceccuid.

4031 HeB03MOXHO N3MeHUTbL NapaMeTpbl No Bpokepy. Koga HeT B Tabnumue KIMEHTOB.
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4032

HeB0o3MOXHO 1M3MeHUTL NapameTpbl No bpokepy. Koga BA HeT B Tabnuue 6a30BbiX aKTUBOB.

4033 HeB03MOXHO M3MeHUTL NapameTpbl No Bpokepy. HeT npas Ha paboTy ¢ 3TUM 6a30BbIM aKTUBOM.

4034 KnnpuHrosbiii nepesog 3a/10roBbix cpegcts ¢ O60c06/1eHHOT0 pasfena 3anpeLyéH.

4035 MepeBog 3a/10roBbIX CPEACTB HACTUUYHOIO 06ecneyeHnst 3anpeLéH.

4040 HEeBO3MOXHO N3MEHWUTL IMMUT N0 BP B pexvMe ynpasnieHnst pUCKoM. HeT TekyLLmux ceccuid.

4041 HeBO3MOXHO M3MEHUTbL NMMMUT Mo B® B pexume ynpasneHns puckom. laHHaa b® He 3apernctpuposaHa B Toprax.

4042 HeB03MOXHO M3MEHUTb IMMUT No B B pexvmMe ynpasneHusi puckom. Koga B® HeT B TabnuLe KNneHToB.

4043 HeBO3MOXXHO M3MEHUTE NMMUT Mo B B pexxrme ynpasieHns puckom. OmbKa npy BbINOSIHEHUN onepaumn.

4044 HeBO3MOXHO M3MEHUTL IMMUT No BP B pexvmMe ynpasneHus puckom. OLumbKa npuv BbINOMHEHUN onepauun.

4045 HeB0O3MOXHO yaanuTb NMMuT no 6@ B pexume ynpasneHus puckoM. Owmn6bka Npu BbIMNOMHEHNW onepaLun.

4046 HepocTtatouHo npas Ha yaaneHvie 3anpeta [NaBHOro Tpeifepa Ha Topr B pexviMe yrnpasieHnst PUCKOM.

4050 3asBKa Ha aKcnmpaumio He obpaboTaHa. 3anpeT [MaBHOro Tpeigepa Ha nogady 3asBOK Ha DKCNupaumto.

4051 3asBKa Ha aKkcnupaumio He obpaboTaHa. 3anpeT 6pokepa Ha nogadvy 3asiBOK Ha JKcnvpaumio.

4052 3asiBka Ha akcnupauuo He obpaboTaHa. B cylyecTBytoLeli 3asBke ¢ NPUCIaHHBIM HOMEpPOM Apyrue: "Kog, kineHTa"
n/Mam "MHCTPYMEeHT".

4053 3asBka Ha aKkcnupauyuio He obpaboTaHa. AET NpoM. KNMPUHE. YAansiTe 3asBKU HEMb3S.

4054 3asBKa Ha aKcnmpaumio He obpaboTaHa. VAET NPOM. K/TMPVIHL. VI3MEHSITb 3asiBKU HE/b3S1.

4055 3asnBka Ha aKcnupaumio He obpaboTaHa. He HallieHa 3asiBka No HOMepY AN yaaneHUs/M3MeHeHus.

4060 3asBKa Ha akcnupaumio He obpaboTaHa. HeT npas Ha BbINOMHEHWE onepaumn.

4061 3anBka Ha akcnvpaumio He obpaboTaHa. Bpems BBoAa 3asiBOK OKOHUM/IOCh.

4062 3asBKa Ha 3Kcnmpaymio He obpaboTaHa. HeT Takoro KIMEHTCKOro cyeta.

4063 3anBka Ha aKcnupaumio He obpaboTaHa. He HallfeHa 3asBka ANs yaaneHus.

4064 3asBKa Ha akcnupaumio He obpaboTaHa. HeT npas Ha BbINOMHEHWE onepaumn.

4065 3anBka Ha akcnvpaumio He obpaboTaHa. He HailieH ONUMOHHBIV MHCTPYMEHT.

4066 3asBKa Ha aKcnmpaumio He obpaboTaHa. OTKas OT aBTO3KCNMpaLMM BO3MOXEH TO/IbKO B A€Hb NCTEYEHUS OMNLMOHA.

4067 3asBka Ha aKkcnmpauuio He obpaboTaHa. Owmbka Npy BbINO/THEHUM ONepauun.

4068 3asBKa Ha akcnupaumio He obpaboTaHa. OwnbKa Npy BbINOTHEHUN ONepauun.

4069 3asBka Ha aKcnmpaumio He obpaboTaHa. OLwmb6Ka Npy BbINOTHEHNUM ONepauun.

4070 3asBKa Ha aKcnmpaumio He obpaboTaHa. Ha KNMeHTCKOM CYETe HET TaKoro KosimyecTBa MNO3nLUIA.

4090 HeT TekyLumX ceccuii.

4091 Kofa HeT B Tabnuue K/IMeHTOB.

4092 Kopga BA HeT B Tabnuue 6a30BbIX aKTUBOB.

4093 He HalifeH yKka3aHHbI (ObHOYEPCHbI UHCTPYMEHT.

4094 YKasaHHbIi hbloYePCHBI MHCTPYMEHT HE COOTBETCTBYET yKazaHHOMY BA.

4095 He M.6. yka3aH KOHKPETHBIN hbtouepc, korga BA ykasaH - [Ins Bcex.

4096 He HalifjeHo orpaHuyeHus ans yaaneHus.

4097 OrpaHuyeHve MaBHOro Tpeligepa Hemb3sa yaanutb Tpeingepy bBpokepckoli dnpmbl.

4098 VIHCTpYMEHT OTCYTCTBYET B TEKYLLEW ceccum.

4099 O6a MHCTPYMEeHTa A0/MKHbI 6bITb A1 04HOro 6a30BOr0 akTUBA.

4100 [ns 3aaBkv No CBs3Ke JO/MKHO BbINOMHATLCA TPEOOBaHKE K MIHCTPYMEHTaM: AaTa UCMOTHEHUSA MPSAMOTO MHCTPYMeHTa
MeHbLUe AaTbl NCNO/THEHNSI 06PATHOTO MHCTPYMEHTA.

4101 3anpeLlueHbl CBA3KN Mexay UHCTPYMEHTaMM C pa3HbIMU SIOTaMu.

4102 HeT nosuuwmii ana nepeHoca.

4103 HenonHoe ceepeHve FOK 3aaBku.

4104 3asBka no AHoHVMHOMY PEIMO gomkHa 6bITk TOMLKO € ykasaHuem Tuna "PEMNO".

4105 3anpelleHa 3asBka ¢ ykasaHvem Tvna "PEMNO" no gaHHoli CBsizke.

4106 CBA3KN paspeLleHbl TONbKO A1 [leHeXHOro pbiHka.

4107 OToli NpoLefypoit HeNb3si CTaBUTb 3asiBKM MO MHCTPYMEHTY-CBA3Ke.

4108 HeT npas Ha Topros/to No TO MHCTPYMEHTaM B PEeXUME YNpaB/eHNs PUCKOM.
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4109

CraBka (1nv Con-LeHa) He KpaTHa MUHUMasIbHOMY Luary.

4110 LleHa nepBoi1 YacTu cAenkM He coBMaaaeT C LieHOW NOCTaBKy.

4111 MpesbiweH npegen Ctasku (MM CBON-LEHbI).

4112 YKazaHHbI (ObHOYEPCHbIA MHCTPYMEHT - CBsi3ka, No Hemy OrpaHMYeHnUst He CTaBsATCS.

4115 HeBO3MOXHO NepeBecTy AeHexHble cpeacTea ¢ B® Ha B®. HeT TekyLumx ceccuii.

4116 HeB03MOXHO nepesecTn AeHexHble cpeactea ¢ b® Ha B®. BP-A0HOP He 3aperncTpuposaHa B Toprax.

4117 HeB03MOXHO nepesecTn AeHexHble cpeacTea ¢ B® Ha B®. Bd-nonyyarens He 3aperncTpupoBaHa B Toprax.

4118 He xBaTaeT CBOGOAHbIX AEHEXHbIX CPeAcTB y Bpokepckoli dnpMbl.

4119 He xBaTaeT cBOOOHbIX 3a/10r0BbIX CPELCTB YacTUYHOrO obecneyeHnst y Bpokepckoi ®upmsl.

4122 He xBaTaeT cBOOOAHbIX AEHEXHBIX CPEACTB y PacuéTHoi ®rpmbl.

4123 He xBaTtaeT B HaMumMy 3a/10r0BbIX CPEACTB YaCTUYHOTo obecneyeHuns y Bpokepckoin drpmbl.

4124 He HaligeH Ko ykazaHHON Bpokepckoi drpMmbl.

4125 MonbiTka Nnepesofa Mexay pasgenamm pasnnyHbix PacyéTHbix Gupm.

4126 MepeBog 3anpeléH. Owmnbka Normky nepesoios.

4127 He [xBaTaeT cBOGOAHbIX AEHEXHbIX CPeACTB Ha PacuéTHom Koge.

4128 He xBaTaeT CBOGOAHbIX AEHEXHbIX CPpeAcTB y Bpokepckoli drpMbl.

4129 He xBaTaeT canbfo AeHexHbIX cpeacTB y O6ocobneHHoro pasgena.

4130 He xBaTaeT cBOOOAHbIX AEHEXHBIX CPEACTB y PacuéTHoi ®rpmbl.

4131 He HaligeH kof ykasaHHoi Bpokepckoii drpmbl.

4132 BbiBog, 3anpeLyéH. Ownbka Normkm 0T3bIBOB CPEACTB.

4133 HeT nopyyeHuii Ans OTMEHbI.

4134 He xBaTaeT B HaNM4MK [EHEXHbIX CPeAcTB Yy Bpokepckoli dupMbl.

4135 He xBaTaeT B HANM4MKN AeHeXHbIX CpeacTB y PacuéTHoi dupmbl.

4136 MepeBog 3a/10roBbIX CPEACTB MOMHOTO 06ecneyeHns 3anpeLyéH.

4137 He xBaTaeT B HaMumu 3a/10r0BbIX CPEACTB NOJIHOTO obecneveHns y Bpokepckoil Prpmb.

4138 Ha PacuyétHom Koge HefoCcTaTouHO AeHeXHbIX CPeAcTB, AOCTYNHbLIX 415 BbiBOAA.

4139 He xBaTaeT cBOGOAHbIX 3a/10r0BbIX CPeACTB YacTUYHOro obecneyeHns Ha PacuéTHom Koge.

4140 HeT nosunuuii gn1s nepeHoca no BbiI6PaHHOMY MHCTPYMEHTY.

4141 He xBaTaeT OTKpbITbIX MO3ULMIA ANsi NepeHoca.

4142 MonbITKa NepeHoca No3uLUiA C KTMEHTCKOTO cUETa Ha UyXoi cYéT (c apyrum YUH).

4143 Henb3a nepeHocuTb no3nunn mexay b®, npuHagnexawum pasHbim P®.

4144 Henb3s nepeHoCcHTb NO3nLMKN Ha HynieBoi pasgen b&.

4145 3anpeTt AgMmMHUCTpaTopa TOProB Ha NepPeHoC NO3WLWIA No yKkasaHHo! BO.

4146 3anpet Ha NepeHoc NO3nLMKN No YKazaHHOMY UHCTPYMEHTY.

4147 He HalifeH yKa3aHHbIli ONUMOHHBIA MHCTPYMEHT.

4148 He xBaTaeT B Ha/MuMM 3a/10TOBbIX CPEACTB MOSIHOTO obecneyeHust Ha PacuétHom Koge.

4149 He xBaTaeT B HaNMunu feHexHblx cpeacts Ha PacuétHom Koge.

4150 YkazaHHbIli (ObloUEPCHbIA MHCTPYMEHT He SIBNSIETCA MHCTPYMEHTOM 6anaHCMpOBKM prckKa.

4151 He HaiigeH cooTBeTcTBYOWMI KOog ®upMbl Ha BasitoTHOM pbIHKe.

4152 He HaligeH cooTBETCTBYOWMIA PacueTHbIn Kog Ha BaslloTHOM pbiHKe.

4153 He HaliileH coOTBETCTBYHOLLMI MHCTPYMEHT Ha BaslloTHOM pbIHKe.

4154 HeobxoayMble NnapameTpbl 415 NOAaYN TpaH3aKLMmM Ha BastoTHOM pbiHKE He 3aperncTpMpoBaHbl B CUCTEME.

4155 HeobxoauMmblii NorvH AgMUHKUCTpaTopa 415 NoAaun TpaH3akumy 6anaHCpoBKY pUcka He 3aperncTpyvpoBaH B CU-
cTeme.

4160 MepeBos cpefcTs Mexay pasHbiMu PK BO3MOXEH TOIbKO NyTeM nogayv NopyvyeHns Ha nepeBos cpeacTts B KL,

4161 BbiBOzA, 3anpelleH. PacueTHblii kof, BXOAWUT B €4UHbINA ny/.

4162 Onepauus HeBo3MOXHa. I3meHeHre IMMUTOB paspeLleHo Mexay B® Ha ogHoM PacyéTHoOM Koae.

4164 VI3mMeHeHne napamMeTpoB Mo KNNEHTCKUM pasfenam 3anpeLleHo.
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4165

Onepauus 4OCTynHAa /IorMHaM ypoBHA Pd.

4166 HekoppekTHast KOMOUHaLWSA 3HaYeHWIA dnaros.

4167 He HaligeH PacuéTHblii Kog.

4169 Onepauus 4OCTYyNHA SIOrMHaM YpoBHA PP nniv bo.

4170 MonbITKa AOCTyNa K CYETY UyXoi BP.

4171 MonbITKa fOCTyna K CHETY YYXKOro KNneHTa.

4172 Y yyacTHVKa KNnpuHra HeT npas Ha BbINOSIHEHME KOMaH/bI.

4173 Y yyacTH/Ka TOProB HET Nnpas Ha BbINO/IHEHNE KOMaHAbI.

4174 3asBKa C JaToi OKOHYaHWSA cpoka AelicTBMsl Mo KaneHnaapHOMy cnpefy CHSATa CUCTEMONA.

4175 Y yyacTHMKa KN1puHra yctaHoBneHa onuns yunTbiBaTb CPeACcTBa TO/IbKO Ha PacyéTHoM Koge.

4200 MopyyeHve He noaTBepxaeHo. He nogkntoyeH MASTER n0rvH yyacTH/Ka TOPros.

4201 MopyyeHre He NoaTBEPXKAEHO. [MPEBbILLEHO OTKIOHEHME LiEHbI B MOPYYEHUN OT TEKYLLEl LEHbI.

4202 MopyyeHne He NoATBEPXAEHO. MNpeBbILLEH MaKCUMasIbHbI/i 06beM NOPYYEHUs B KOHTPaKTax.

4203 MopyyeHre He NoaTBEPXAEHO. 3anpeLLeH afpecHbIi PeXM.

4204 MopyyeHne He noaTBEPXAEHO. MNpeBbIlleH MakCMaslbHbIi 06beM NopyyeHus B pyonsx.

4205 MopyyeHre He NoATBePXAEHO. MpeBbiLIeHa MakCMMasibHas paspeLleHHas pybnesasi cymma nopy4yeHuin 3a Toproeblii
[eHb.

4206 MopyueHve He noaTBepxaeHo. MNMpeBbilleHa MakCumasibHaa paspeLlleHHas No3nLmus B KOHTPaKTax Ha NoKynky.

4207 MopyyeHne He NoaTBEPXKAEHO. MNpeBbilleHa MakCuMasibHasa paspeLleHHas no3uuysa B KOHTpakTax Ha npogaxy.

4208 MopyyeHne He noaTBEePXAEHO. [N ykazaHHOro SMA NorMHa npeBbILLEHO KOMYECTBO OAHOBPEMEHHO YCTaHOB/IEH-
HbIX OrpaHUYeHni Ha pasmep NO3ULUW MO Pa3/INYHLIM K/IMPUHTOBLIM pasgenam.

4220 [lns nonb3oBaTtens ycTaHOB/EH 3anpeT Ha COBEPLUEHNE TOProBbIX onepauuii.

4221 Onepauus 3anpeLleHa npy CoBNageHUn y4acTHUKa KNMPUHra 1 y4acTHUKa TOPros B O4HOM JinLe.

4222 Y yyacTHMKa K/IMpUHra HeT NpaB Ha BbINO/IHEHWE onepawuii ¢ 3asiBKaMu.

4224 Y aKkTMBHbIX MacTep /I0TVHOB HET NpaB Ha COBEpLLEHNEe 3TOI onepauuu.

4225 B OTHOLIEHMM YYacTHMKA KNIMPUHIa NPOBOAMTCS INKBUAALMOHHDBIA HETTUHT, 3anpeLLeHo BbiNOSIHEHNE N0ObIX onepa-
L.

4226 [ns B® 3anpelleHbl TOProBble onepaLmn B YTPEHHIOK CECCUI0, KPOME onepauuii CHATUS 3asiBOK.

4230 Ha 6pokepckoii orpme focTaTtouHo obecneyeHuns, 3asBkn CHATbI He ByayT.

4258 AfpecHble aiicbepr-3asBku 3anpeLleHbl.

4259 MepemeLleHne ancbepr-3asiBOK napamm 3anpeLLeHo.

4260 Pasmep BuaMMOIi yacTu alicbepr-3asBkvi MeHbLLIE MUHUMa/IbHO AOMYCTUMOrO 3HAUYEHUS.

4261 Pa3mep BnauMoii YacTu alicbepr-3asBku 60/bLUIe pa3mepa alicbepr-3asBKi.

4262 Pasmep cnyvaiiHoli Hag6aBkn 60/bLLe MaKCUMa/IbHO AOMYCTVMOTO 3HAYEHNS.

4264 Pasmep cnyyaliHoii Hagb6aBky MeHbLUe HyNs.

4266 Ha PK ycTtaHoBneH pexviMm 6/10KMpoBky AAMUHUCTPATOPa TOProBOi CMCTEMBI.

4268 MepemelleHne aiicbepr-3asiBOK BO3MOXHO TOJIbKO MO LiEHE.

4269 B afpecHoii 3asiBKe Henb3Aa ykasblBaTb AaTy CTEYEHNS 3asBKU.

4280 OwnbKa BO BXOAHbIX NapameTpax: He 3adaH napametp "Kog knveHta".

4281 OLwmnbKa BO BXOAHbIX NapameTpax: Hegonyctumoe 3HadeHne napametpa "Tun 3anpeta’.

4282 OwnbKa BO BXOAHbIX NapameTpax: 415 napameTpa "Pexuvm paboTbl" = 12 He MOXeT 3aaBaTbcs "Macka 3anpeTos”
=0.

9999 MpeBbIlLEH AMMUT OTMPAaBKU TPaH3aKuuii 415 AaHHOTO JI0TMHA.

10000 CuctemHasn owmbka npyn 06paboTke COOBLLEHNS.

10001 Hewn3BecTHbIi TUM COOBLLEHNS.

10004 HeponycTumblii TN COOGLLEHUS.

10005 MpesbiweH pasmep MQ-agpeca.

10006 OwwnbKa Npy NapcuHre coobLLEeHNS.
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