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NcTopusi nameHeHuiA

Aata Bepcus N3meHeHus

05.06.2025 1.28.0 1. ameHeH Tvn nons SecurityTradingStatus c int32 Ha ulnt32 B WwabnoHe coobLieHus
SecurityGroupStatus (f). /13meHeH ID wabnoHa coobuieHus ¢ '39' Ha '45'.

11.04.2025 1.27.0 1. B coobuyeHune SecurityDefinition (d) go6asneHbl HOBble Nons:
» TradeModelD - Pexum TOproB, B KOTOPbIA BXOAUT MHCTPYMEHT
* GroupMask - BToBasi Macka rpynn UHCTPYMEHTOB
* SectionlD - VigeHTudumKaTop cekumm
» BaseContractlID - Vigentudmkarop ®bK
» TradePeriodAccess - [py3Hak TOpProsBnv B onpeAeneHHblii neprog ceccum
M3meHeH ID wabnoHa cooblyexus ¢ '38' Ha '40'.

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

3. [lo6aBneHo cooblieHne SecurityGroupStatus (f) - FpynnoBoli cTatyc MHCTPYMEHTOB.

4. lobaBneH pasgen 4.8. (pynnoBble cTaTyCbl MHCTPYMEHTOB.

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

6. B coobueHne Trading Session Status (h) no6asneHo none TradePeriodID - VigeHTudm-
KaTop Toproeoro nepuoga. ViamexeH ID wabnoHa cooblyeHuns ¢ '8' Ha '41".

7. B coobuweHne DiscreteAuction (U1) go6asneHo none TradePeriodID - VigeHTudmkaTop
TOproeoro nepuoga. MiameHex ID wabnoHa coobuieHns ¢ '26' Ha '42'.

8. B cobueHusx Market Data - Snapshot | Full Refresh (W) 1 Market Data - Incremental
Refresh (X) nsmexenuns gns nons MDEntryType:

* M3MEHEeHO onucaHune 3HaveHuns 'u' - Ctaska (QOHAMPOBAHNSA NMPU OTKNOHEHUN LiEHbI KOH-
TpakTa OT LeHbl BA 60nblue 3a4aHHOT0 Ha KOHTPakTe YpOBHSA (4715 O4HOAHEBHbIX hbio-
YepCHbIX KOHTPAKTOB C aBTOMPO/IOHraLmeil)

* I3MEHEHO OnMcaHne 3HaYeHus 'z' - MBuaeHAHas nonpaeka A/ OAHOAHEBHbIX (oblovepc-
HbIX KOHTPAKTOB C aBTOMPOJIOHrAUMEN Ha MHAEKC NN aKLMIo

 [06aBneHo HoBoe 3HaueHue 'U' - VIHAVKaTMBHAsS CTaBka iOHAMPOBaHMS (4151 OAHOAHEB-
HbIX (PbOYEPCHBIX KOHTPAKTOB C ABTOMPOJ/IOHTaLMe)

» pfobaBneHo HOBOe 3HaueHue 'Z' - Tekyllas AVBMAEHAHASA nonpaska 15 OAHOAHEBHbIX
(hbHOYEPCHBIX KOHTPAKTOB C aBTOMPOJIOHTaLMel Ha MHAEKC UK akLuio

» no6aBneHo HOBOE 3HaueHne 'm' - Tekylas pbiHOUYHas LieHa

29.08.2024 1241 1. Hosblli chnar "0x1000000000000000 - Caenka no 3asske Book-or-cancel (Passive only)" B
none MDFlags B coobuieHusx Market Data - Incremental Refresh (X) - cm. pasgen 5.3.3
n pasgen 5.3.4.

05.07.2024 1.24.0 1. B pa3gene Security Definition (d) B Ta6n. 1. Kogbl cermeHTOB pbiHKa MoCKOBCKOW Gup-
Xu fob6asneHbl onucaHna CFl Kogos A5 onuyoHoB:

* 'OCEFCS' - eBponeiickuii pacueTHblIi onumoH Call Ha dhbtouepc

* 'OPEFCS' - eBponeiickuii pacyeTHbIii onumoH Put Ha dobroyuepc

04.06.2024 1.23.1 1. BHeceHbl n3meHeHus B pasgen "Copoc HoMepoB coobLyeHuid” (cm. pasgen 3.4).

01.04.2024 1.23.0 1. N3meHéH ID wabnoHa coobLeHuiA:
» SecurityDefinition c '36' Ha '38'

2. B coobuweHuax Security Definition (d) u Security Status (f) pna  nons
SecurityTradingStatus go6aBneHbl HOBble CTATYCbl MIHCTPYMEHTOB:
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Bepcus

N3meHeHus

e '123' - Ceccus N0 3TOMY MHCTPYMEHTY UAET. MOXHO CTaBUTb 3a5BKN B 3aKpbITUE MO 3TOMY
VNHCTPYMEHTY.

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

3. B pa3gene Security Definition (d) B Ta6n. 1. Kogbl cermeHTOB pblHKa MockoBcKoii 6up-
Xu fo6asneHo onvcanne CFl koga ans blovepcos:

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

4. B pasgene Security Definition (d) B8 Ta6n. 4. lekogupoBaHue CUMBOJIOB M3 NOMSA
CFICode gns cblouepcoB U KaneHgapHbIX cnpefoB A06aB/ieH 6a30BbIli aKTUB:

¢ S =akuyusa
5. B coob6ueHun Security Definition (d) fo6aBneHo onucaHne nons SettlementPrice:

« SettlPrice - PacueTHas LeHa nocne nocneaHero KaMpuHra s oblo4epcoB 1 KaneHaap-
HbIX CNpesos.

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

6. B pa3gene Security Definition (d) B Ta6n. 1. Kogbl cermeHTOB pblHKa MockoBcKoii 6up-
XU fo6aBneHbl onucanma CFl kogoB 151 ONUMOHOB:

» 'OPETCS' - eBponelickunii pacyeTHbIli onuyoH Put Ha ToBap;
* 'OCETCS' - eBponelicknii pacyeTHbIin onumoH Call Ha ToBap.

7. B pa3sgene Security Definition (d) B Ta6n. 3. [lekogupoBaHve CUMBOMOB U3 Mons
CFICode ans onuuoHoB fo6aBneH 6a30Bblil aKTUB:

e T =rTO0Bap

16.01.2024

1.22.0

B mekyuwel sBepcuu 3asi8KuU C ykasaHuem cripeda TAS HedocmyrHbl.
BHeCEéHHble N3MEHEHUS:

1. flo6aBneHa TpaHCcNsAUMSA HOBOrO 3HaveHus ansa nons UnderlyingFuturelD B coobuieHun
SecurityDefinition: geHTudmkatop btovepca (SecuritylD) ansa pexuma TAS (Trade at
Settlement).

2. Ansa nons TrdType gob6asneHo HoBoe 3HaueHue '1005' - pacyeT caenkv no 3asBke C ykasa-
Huem cnpega TAS.

3. HoBbiii doriar 0x10000 - ‘PacyeT chenkv no 3asiBke C ykasaHuem cnpega TAS' B none
MDFlags.

11.11.2023

1.21.1

1. fo6asneH pasgen 4.7. UaeHTudMKaTopbl MTHCTPYMEHTOB.

05.10.2023

1.21.0

1. B coobuieHnmn Security Definition (d) gns nons CFICode fo6aBneHbl HOBble 3HAYEHUSA:
* 'OCEICS' - eBponeiickuii pacyeTHbIin onuuoH Call Ha MHAEKC;
* 'OPEICS' - eBponelickuii pacyeTHbI OnumoH Put Ha nHAeKC.

2. B tabnuuy flekoampoBaHue cumBonos u3 nonsa CFICode ans onuuoHoB fo6asneH 6a-
30BbIil aKTWB:

e | = nHpekc

3. B pa3gens! fio6aBneHue 3asBKU 1 YaaneHue 3asaBKu B onvcaHue nons MDFlags po6a-
B/IEH HOBbI NapameTp:

» 0x80000000 - Mpu3Hak afpPecHoin 3asBKA C MITYMHIOM MO YHUKaASIbHOMY KOy

4. B pa3gensl HacTuuHoe cBefeHue 3asiBKU B cAenky 1 NMonHoe cBepeHne 3asBKU B caen-
Ky B onvcaHue nonst MDFlags fo6aBneH HOBbI napameTp:

» 0x80000000 - MpusHak afpecHo caenKn C M3TYUHIOM MO YHUKaNIbHOMY Kody

5. MNpekpalleHa TpaHcnaums WAEHTUMKATOPOB MHAEKCOB W WHAMKATMBHBLIX KypcoB Ba-
not B none SecuritylD B coobuweHusax DefaultincrementalRefreshMessage "
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DefaultSnapshotMessage B notoke INDEX. Bo Bcex coo6LueHusix B notoke INDEX B none
TpaHcnupyetcs 'nullValue'. Heo6xoAnMMo B KauecTBe YHUKaNbHOro uaeHTudrkaTopa uHAEK-
COB W VHAVKATVBHbIX KypCOB BaJIlOT 1CMO/b30BaTh 3HaYeHve nons Symbol.
25.07.2023 1.20.0 1. B coobuieHne SecurityDefinition (d) go6asneHbl HOBble NOMsA:
« InterestRateRiskUp - CTtaBka paccorsiacoBaHusi NPOLEHTHOIO PUCKa B CLLeHapuun ABUXe-
HWS CTaBKU BBEPX
« InterestRateRiskDown - CTaBka paccornacoBaHusi TPOLLEHTHOTO prCKa B CLieHapun ABu-
XEHWS CTaBKN BHU3
» RiskFreeRate2 - be3puckoBas cTaBka FX2 BastoTHOM napbl FX2/FX1 (815 npeMuasibHbIX
OMLVIOHOB Ha BaJTIOTY); CTaBKa AMBUAEHAHON JOXOAHOCTY (415 MPEMUasTbHBIX OMLVIOHOB
Ha UHAEKC)
* InterestRate2RiskUp - CLueHapuii NpoLeHTHOro pucka pocTta ans ctaBku RiskFreeRate2
* InterestRate2RiskDown - CueHapuii NpPOLEHTHOrO pucka najeHus AN CTaBku
RiskFreeRate2
2. B coobuweHunSecurityDefinition (d) (d) namenenns ana nona CFICode:
e CFl kop "™JFTXCC' - OfHOAHEBHbIA (hbOYEPCHbI KOHTPaKT C aBTOMposIoHraumei
(Contract for difference, Cash Settled)" 3ameHeH Ha "FFCCSX' - OfHOAHEBHBIN (hbto-
YepcCHbIi KOHTPAKT Ha BaslOTy € aBTonposioHrauueii (Standardized Financial Future on
Currency, Cash delivery)"
» [No6asneH HoBbI CFl kog: "FFICSX' - OgHOAHEBHbIV bOYEPCHBIA KOHTPAKT Ha MHAEKC
¢ aBTOnposnoHrauueli (Standardized Financial Future on Index, Cash delivery)"
3. B coobuweHunn SecurityDefinition (d) HoBoe 3HaueHve gns nons SecurityTradingStatus:
¢ '20' - HensBecTHOE COCTOSAHME TOProB N0 NHCTPYMEHTY
4. B cobuienunsax Market Data - Snapshot / Full Refresh (W) n Market Data - Incremental
Refresh (X) ons napametpa MDEntryType fo6aBneHO HOBOE 3HAYEHME:
* z - luBnaeHgHasa nonpaska A1 BEYHOTo (hblovepca Ha MHAEKC UIN akuuio
5. fo6asneHo coobleHre SecurityMassStatus - [MNakeTrpoBaHHOE COO6LLEHNE AN YCKOPEH-
HOWA pa3gaun TOProBbIX CTATYCOB NHCTPYMEHTOB.
6. B coo6weHnn DiscreteAuction (MessageType = U1l) nons NoUnderlyings u
UnderlyingSymbol ctanun Heobsa3aTensHbIMK.
7. B pasgen 4.3.1. Security Definition (d) go6asneHa Tabnuua [lekoguposaHue CUMBOJIOB
u3 nonsa CFICode ans cblovyepcoB u KaneH[apHbIX cnpesos.
27.06.2023 1.19.2 1. fo6aBneH HoBbI pa3gen "lMycToi cHanwoT B notoke FO-TRADES" (cm. pasgen 2.1.1).
27.04.2023 1.19.1 1. fAob6asneHbl HoBble CFl Koapl 415 ONUMOHOB Ha BasTioTy (CM. pasgen 4.3.1):
e 'OCECCS' - eBponelicknii pacyéTHblin onumoH Call Ha BantoTy
* 'OPECCS' - eBponeiickuii pac4éTHblin oNumoH Put Ha BanoTy
15.04.2023 1.19 1. B coobweHnusx Security Definition (d) »n Security Status (f) gna arTpubyta
SecurityTradingStatus (cm. pasgen 4.3.1 v pasgen 4.3.2):
e '122' - HOBOE 3HaveHue - Ceccusa No MHCTPYMEHTY NpuocTaHosneHa. Henb3a ctasuThb 3a-
ABKW, HO MOXHO YAa@NsiTb N0 3TOMY VHCTPYMEHTY.
e AN 3HaYeHus '2' nsMeHeHo onucaHue - NMpuoctaHoBKa TOPros Mo BCEM MHCTPYMEHTam.
Henb3s cTaBuTb 3a51BKW, HO MOXHO yAaNnaTb.
2. B coobuweHnmn SecurityDefinition (d) (cm. pasgen 4.3.1):

e ans atTpubyTta EventType 60nbLue He Tpac/mpyeTcst 3HadeHve '100' - laTa Hayana aKc-
nvpauu MHCTpPyMeHTa

» ansa atTpubyta NoEvents n3meHMnMcb fONyCTUMbIE 3HAYEHUS:
* '1'- ansa dbloyepcos

e '2'- ANg onuuoHoB
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15.03.2023 1.18.1 1. Onucanve Fast Gate OTC MoHUTOpa 13 cneumdrKaLlmn BbIHECEHO B OTAE/bHbIV fOKYMEHT -
"Cneundpmkaymusi npotokona FAST MocKoBCKo BUpXKM An1s cUCTEMbI OTYETA BHEGMPXKEBbIX
caenok (OTC-moHutop)": OTCMonitor_fastgate_en.pdf n OTCMonitor_fastgate_ru.pdf (cm.
pokymeHTauuo gns OTC MoHuTOpa).

19.01.2023 1.18.0 1. MiameHeHsb! ID wabnoHOB COOBLLEHWIA:

* OrdersLogMessage ¢ '14' Ha 29"

* BookMessage c '15' Ha '30'

« DefaultSnapshotMessage c '25' Ha '32'

» DefaultincrementalRefreshMessage ¢ '24' Ha '31'

2. B noToke aHOHUMHbIX 3asBOK M cAenok B coobuieHnn Market Data - Incremental Refresh

)

» pobaBneH HoBbIli aTpubyT MDFlags2 - PaclumpeHvne 6UTOBOI Macku (B [OMOMHEHME K
nosnto MDFlags)

* HOBOe 3HaueHue ansa atpubyta MDFlags: 0x2000 - MNpu3Hak CHATUS NacCUBHOM KpocCc-
3asBku - CM. pa3gen 5.3.2

3. B cobueHusx Market Data - Snapshot | Full Refresh (W) n Market Data - Incremental
Refresh (X) go6asneH HOBbIN aTpnbyT:

» TradingSessionSublD - [Meprog Topros: 'S’ — ayKuMoH OTKpbITKS; 'N' — HOpMasbHbI ne-
pviog, Topros

15.11.2022 1171 1. B Tabnuuy O6wwasn nHdopMaums no ceccum fobasneHa nepemMeHHas 415 LeHbl ayKLoHa
OTKpbITUSA - Opening auction price.

10.10.2022 1.17.0 1. HoBbili chnar "0x1000000000000000 - 3asiBka Book-or-cancel (Passive only)" B none
MDFlags B coobuieHunsx Market Data - Incremental Refresh (X) - cm. pasgen 5.3.1 n pas-
nen 5.3.2.

2. B co6ueHusax Market Data - Snapshot | Full Refresh (W) n Market Data - Incremental
Refresh (X) gns nona MDEntryType nosiBuiocb HoBoe 3HadeHue: ‘W’ - LleHa aykunoHa
OTKPbITUA.

3. B notok FUT-INFO pobasneHa TpaHcnsuus Hosoro coobueHus DiscreteAuction
(MessageType = U1) - pasgen 4.3.9 v pasgen 3.1.4.

4. B coobueHusix SecurityDefinition n SecurityStatus y nona SecurityTradingStatus no-
SIBU/INCb HOBbIE 3HAYEHUS:

e '119' - CtapToBas ayKUMOH OTKPbITUA N0 MHCTPYMEHTY. MOXHO CTaBuUTb U YAaNsTb 3asBKN
N0 3TOMY UHCTPYMEHTY

e '121' - 3aBepLUeH ayKLMOH OTKPbITUA N0 3TOMY UHCTPYMEHTY

5. B coobuweHun Market Data - Incremental Refresh (X) y nons MDFlags nosBunock HoBoe
3HaveHue: '0x4000000000000000' - Npr3HaK 3asABKM/CAENKN BO BPEMS AUCKPETHOIO ayKLm-

OHa.
22.08.2022 1.16.1 1. JetanusmpoBaH pa3gen 4.5. CoobweHne Empty book (MDEntryType = J) - cm. pa3gen 4.5.
05.07.2022 1.16.0 1. B cobueHusix Market Data - Snapshot / Full Refresh (W) (pa3gen 4.3.7) n Market Data

- Incremental Refresh (X) (pasgen 4.3.8) gnsa nonsa TrdType NosiBU/IOCbL HOBOE 3HaYeHue:
'1004' - BbIXOA, U3 OQHOAHEBHOTO (hboUepca C aBTONPOJIOHraUneN.

2. Ons TexHnuyeckmx caenok B none MDFlags fo6asneHa TpaHCAsums HOBbIX dhiaros (pas-
nen 5.3.5):

» 0x10000000000000 - TexHM4eckas caenka BcreacTeMe AOOPOBOMBLHOIO BbIXOAA U3 OA-
HOAHEBHOrO (hbloyepca ¢ aBTONPO/IOHrauuen (Ha OCHOBaHVM NOAAHHOIO NOPYYeEHNs)

* 0x400000000000000 - TexHuyeckas cpaenka BCNeACTBME MPUHYAUTENLHOIO BbIXOAa
13 OHOAHEBHOrO (hbloyepca C aBTOMPO/IOHrauveld (peanvsaumst Heya0BNETBOPEHHOIO
cnpoca)

* 0x800000000000000 - TexHuuyeckas cfefika no CBA3aHHOMY WHCTPYMEHTY BC/eACTBUe
BbIXO/a U3 OJHOAHEBHOIO hbloyepca ¢ aBTONPO/IOHraume
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3. TexHnyeckme  caenkn  BbIXofa M3 BEYHOro  (obloyepca  NomMevaroTcss  Kak
TRDType[828]="1004". Takue CLENMKN HE MEHSIIOT CTATUCTUKY MO MHCTPYMEHTaM, BK/oYas
last, min, max, close.

29.03.2022

1.15.0

1. Mi3ameHeH ID wabnoHa coobueHns SecurityDefinition c '21' Ha '23'.

2. N3meHeH ID wabnoHa coobueHusi DefaultincrementalRefreshMessage c¢ '22' Ha '24'.
3. N3meHeH ID wabnoxa coobweHus DefaultSnapshotMessage c '20' Ha '25'.

4. B wabnoH coobweHns SecurityDefinition fo6aBneHbl HoBble nons - pasgen 4.3.1:

» ValuationMethod - Cnoco6 mapxupoBaHusi onuuoHa: "FUT" - mapxupyemsiit; "EQTY" -
npeMuasbHbIi

« RiskFreeRate - be3puckoBas NpoLeHTHas cTaBka

» FixedSpotDiscount - Cymma AVWCKOHTMPOBAHHBLIX 3HAYEHU OOGBSABMEHHbIX AEeHEeXHbIX
NOTOKOB

 ProjectedSpotDiscount - CymMmmMa AVCKOHTUPOBAHHbIX 3HAYEHMWI NPOrHO3HbIX AEHEXHbIX
NOTOKOB

» SettlCurrency - Bantota pacuetos
* UnderlyingBoard - VigeHTudmkarop pexuma topros SECBOARD u3 wnto3a ASTS

3HauyeHus B yKasaHHbIX Bbllle MOMsX NpefatoTcs TOMbKO B onpefenieHusix OnuMoHOB B
notoke OPT-INFO.

* NegativePrices - [Tpy3Hak orpaHnyeHns oTp1uaTenbHbIX LeH. 3HauyeHus B none nepega-
10TCA TONBKO B ONpeenieHnax MHCTpymeHToB B notokax FUT-INFO n OPT-INFO.

» DerivativeContractMultiplier - KoachcpmupmeHT, ykasbiBatoLumii Ha 06bEM 6a30BOr0 akTm-
Ba B KOTMPOBKE KOHTpaKTa 1 cTpalikax OnLuMOHHON cepuu.

5. B coob6ueHnmn SecurityDefinition nameHeHus ans nons CFICode (pasgen 4.3.1):
* ypasneHbl 3HaveHunss: OCEFPS n OPEFPS;
* 3MEHeHOo onncaHune asis 3HadeHnin OCAFPS n OPAFPS;
* po6aBneHbl HOBble 3HAYEeHUS:
* OCESCS - eBponelicknin pacyéTHblIli onumoH Call Ha akumu;
* OPESCS - eBponeiickuii pacyéTHbIi onuuoH Put Ha akumu.

6. B coobuweHun SecurityDefinition n3MeHeHbl TpaHCMpyeMble 3HayYeHuss ANns Nons
UnderlyingSymbol - pazgen 4.3.1.

7.B Tabnuue Aansa  coobueHun SecurityDefinition n3veHeHo onucaHne  nons
UnderlyingFuturelD - .pa3gen 4.3.1

8. B coobuweHnn OrdersLogMessage B none MDFlags po6aeneHa TpaHcnauusa donara:
0x200000000000000 - Npu3HaK NacCcMBHOI CUHTETMYECKOI 3asBku (pa3gen 5.3.1).

9.B LIa6NOoHbI COO0OLLEHWIA DefaultincrementalRefreshMessage "
DefaultSnapshotMessage no6asneHo nose IndexCrossRate - Kypc nHocTpaHHo Basito-
Tbl, UICMO/Ib30BaHHbIV NpY pacyeTe 3HaveHust nHaekca (paszen 4.3.7 v pasgen 4.3.8).

10B coobueHmne SecurityDefinition gns onunoHos go6aeneHa TpaHCAALMSA 3HaYeHNS B none
MinPricelncrementAmountCurr - CTOMMOCTb MUHVMMaJILHOTO LUara LeHbl, BbipaXXeHHas B
BastoTe.

25.03.2022

1.14.0

1. fo6aBneH HoBblli CFl kog ans dbtovepcos: 'JFTXCC' - OgHOAHEBHbIV (hbHOUEPCHbIN KOH-
TpakT ¢ aBTonponoHrauueir (CFD - Contract for difference, Cash Settled) - pasgen 4.3.1.

2. B cob6wennax Market Data - Snapshot / Full Refresh (W) (pasgen 4.3.7) n Market Data -
Incremental Refresh (X) (pasgen 4.3.8) gns nona MDEntryType nosiBU/10Cb HOBOE 3Haue-
HMe: 'u' - Swap rate - cTaBka 3a NepeHoc No3uumm no '‘Be4HOMY' hbtouepcy B CAeAyHLLY0
TOProBYHO CECCUIO.

26.08.2021

1131

1. flo6asneH pasgen 3.1.4. CooblieHMA B NOTOKaxX, B KOTOPOM OMUCAHO Kakue COOOLLEeHNs
nepealoTcsa B KakOM NOTOKe AaHHbIX - pasgen 3.1.4.
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20.07.2021

1.13.0

1.

B notokm FUT-INFO wu OPT-INFO pgo6aBneHa TpaHCcasuus  coobLueHui
TradingSessionStatus (h) - pasgen 4.3.3.

. B wabnoH coob6wenns DefaultincrementalRefreshMessage pgo6aeneHo none

Openlnterest (OTKPbITbIE NO3ULMK MOCNE CAENKN) - pa3aen 4.3.8. VI3MeHeH naeHTudkarop
coo6LeHns ¢ "19" Ha "22".

. JetanusmpoBaHbl 3HauyeHns nonss CFICode B coobueHun SecurityDefinition - pas-

nen4.3.1.

. HaunHas c Bepcum 6.12 B cucteme SPECTRA npekpaliaercs noggepxka cepsuca nHam-

KaTVBHbIX KOTMPOBOK CpoyHoro pbiHka (1QS). B Bepcun SPECTRA 6.12 6yaeT OTK/I04eH
cepsuc FAST-IQS.

20.03.2021

1.12.0

1.

Yctapeslune pasbefmHeHHble notoku FUT-BOOK-1, FUT-BOOK-5, FUT-BOOK-20, FUT-
BOOK-50, OPT-BOOK-1, OPT-BOOK-5, OPT-BOOK-20, OPT-BOOK-50, FUT-TRADES,
OPT-TRADES, IQS-FUT-BOOK-1, IQS-FUT-BOOK-50, 1QS-OPT-BOOK-1, 1QS-OPT-
BOOK-50, 1QS-FUT-TRADES, IQS-OPT-TRADES 3aMeHsiloTCS Ha HOBble 06befuHeH-
Hble notokn FO-TRADES, FO-BOOK-1, FO-BOOK-5, FO-BOOK-20, FO-BOOK-50, 1QS-
TRADES, 1QS-BOOK-1, 1QS-BOOK-50. Pa6oTa ¢ pa3befMHEHHbIMU NOTOKaMu C BEPCUU
6.9 ByaeT HEBO3MOXHA.

. Ana dherovepcos, KaneHgapHbIX CnpeAos 1 ONuUMoHOB B coobleHnn SecurityDefinition (d)

npekpalleHa TpaHcaaums rpynnbl nonen ¢ EventType=5 - [lata BBOAa MHCTPYMeHTa B o6pa-
LLleHwe.

. B notokax FUT-INFO, OPT-INFO, IQS-FUT-INFO, IQS-OPT-INFO B co06LeHusax

SecurityDefinition (d) 3HaueHne nons MarketSegmentID 3ameHeHo Ha "D".

. MameHeHo onucaHve cermeHTOB poiHKa (None MarketSegmentld) B cnefytoLimnx pasgenax:

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

* Security Definition (d) - pasgen 4.3.1

. N3meHeHo onucaHve nons 20008 Flags B coobuweHun SecurityDefinition (d) - pas-

nen4.3.1.

20.09.2020

1.11.0

1.

Motokn FUT-BOOK-1, FUT-BOOK-5, FUT-BOOK-20, FUT-BOOK-50, OPT-BOOK-1,
OPT-BOOK-5, OPT-BOOK-20, OPT-BOOK-50, FUT-TRADES, OPT-TRADES, 1QS-FUT-
BOOK-1, IQS-FUT-BOOK-50, IQS-OPT-BOOK-1, IQS-OPT-BOOK-50, IQS-FUT-TRADES,
IQS-OPT-TRADES 06b5BNSOTCA YCTApeBLUUMW U 3aMeHEHbl B cneuugukaumm Ha Ho-
Bble 06beanHeHHble notokn FO-TRADES, FO-BOOK-1, FO-BOOK-5, FO-BOOK-20, FO-
BOOK-50, IQS-TRADES, 1QS-BOOK-1, IQS-BOOK-50. PekoMmeHAyeTCA NepenTn Ha uc-
nosb3oBaHNe HOBbIX 00beAMHEHHbIX NOTOKOB.

. B Tekywei Bepcum npotokona B coobueHun SecurityDefinition nepeuncnexne

MDFeedTypes coaepXuT MMeHa CTapbIX MOTOKOB A/151 COXPaHEHWs obpaTHol COBMeCTU-
MocTu. B cneaytowmx Bepcusix npotokonia FAST B coobueHnsx SecurityDefinition B
MDFeedTypes 6yayT fob6aBneHbl Bce 06beAUHEHHbIE MOTOKN 1 yOpaHbl U3 HEE NOTOKW, Bbl-
e 06bABMEHHbIE YCTapeBLUNMMU.

. B notokax FUT-INFO, OPT-INFO, IQS-FUT-INFO, IQS-OPT-INFO B co06LeHusax

SecurityDefinition 3HaueHne nons MarketSegmentID 6yger 3ameHeHo Ha "D". B xml-
onucaHusx KoHdurypauuii notokos FUT-INFO, OPT-INFO, IQS-FUT-INFO, 1IQS-OPT-INFO
3HaueHue arTpubyTta marketlD 6yaet 3ameHeHo Ha "D".

B Tabnuuy kofoB CErMEHTOB pbiHka MOCKOBCKOW GUpXu fo6aBfieH HOBLIN kog D" - pas-
nen4.3.1.

. B coobuweHne Security Definition (d) po6aeneHo gBa Heobsa3aTefbHbIX NOAs - pas-

nen4.3.1:

¢ MinPricelncrementAmountCurr - CTOMMOCTb MUHUM&J/ILHOTO Liara LieHbl, Bblpa>XeHHas
B Ba/1l0TE

* SettlPriceOpen - pacyeTHas LieHa Ha Havano ceccumn

03.09.2020

1.10.1

. [lo6aBneH HoBbIli pasgen CUHTETUYECKUI MaTUuHY - paaen 6.

10.04.2020

1.10.0

. N3meHeHo onucanne nons MDFlags B coo6buernnn Market Data - Snapshot / Full Refresh

[ONA cHanwoTa akTUBHbIX 3aABOK - pasgen 5.4.1.
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. l3ameHeH cnmcok BO3MOXHbIX 3HaueHuii ans nonst MDFlags.
. BHeceHbl usmeHeHnuss B pasgen 7.0rpaHuuveHus cepsuca TCP Recovery (Historical
Replay).
. B noToke aHOHMMHbIX 3a51BOK B coo6LeHnsx Market Data - Incremental Refresh (X) ons
nons MDFlags go6aeneHo HoBoe 3Ha4yeHne 0x200000000000 - CuHTeTUYeCKas 3asiBKa -
pasgen 5.3.
. B coobuieHns Market Data - Snapshot / Full Refresh (W) n Market Data - Incremental
Refresh (X):
» po6asneHo HoBoe nosie MDEntrySyntheticSize (O6beM CUHTETUYECKOW NNKBUAHOCTH);
* n3meHeHo onvcaHve nons MDEnNtryType.
. JononHeHa Tabnuua B pasgene O6wasn nHdopmaums no ceccum - pasgen 4.4.
05.12.2019 1.9.0 1. MameHeHo onucaHwue nons Flags B coobuieHnn Security Definition (d) - cm. pasgen 4.3.1.
. Jo6aBneHo HoBoe 3HayeHue ('2002' - caenka B cucteme RFS) ana napametpa TrdType B
crnegyowmx Tabnuuax:
* Market Data - Snapshot / Full Refresh (W) - cm. pa3gen 4.3.7
» Market Data - Incremental Refresh (X) - cm. pasgen 4.3.8
. N3meHeHo onucaHve nons MDFlags B Tabnuuax:
» [oGasneHue 3anaBku (pasgen 5.3.1),
* YpaneHue 3asaBKu (pasgen 5.3.2),
* YacTuyHoe cBegieHue 3a8BKU B caenky (pasgen 5.3.3),
» MonHoe cBefeHue 3anaBKN B caenky (pasgen 5.3.4),
02.08.2019 1.8.0 . YnaneH pasgen Oco6eHHOCTU 06paboTku coobuieHuii B notoke INDEXES.
. 3meHeHo onucanne nona MDFlags B coobuieHnsx Market Data - Incremental Refresh
(X) - c™m. pasgen 5.3.
. B pasgene LWa6noHbl coo6ueHuii OrdersBook nepevmeHoBaH B BookMessage u
OrdersLog B OrdersLogMessage - cM. pa3gen 5.2.
.B pasgene TlOTOK aHOHUMHbLIX KOTUPOBOK LogMessage nepeMmeHoBaH B
QuotesLogMessage.
. B pasgene Market Data - Snapshot | Full Refresh (W) n3meHeHo onucaHune nons
TotNumReports - cm. pasgen 4.3.7.
. YpaneH pa3sgen 5.3.6 - Tunbl caenok.
. B pasgene MpoctaBnsemble ctatycbl B none MDFlags B Tabnuuy no6asneHbl HOBble
3HaYeHus:
* 0x20000000000 — AKTMBHas CTOPOHa B cAeske. 3asBka, npueeLuas K caenke npu goba-
B/IEHUW B CTakaH
* 0x40000000000 — MaccuBHas CTOpoHa B cAenke. 3asBka M3 cTakaHa, yyacTByowas B
chernke
29.07.2019 1.7.2 . Jo6aBneH HoBebIli pa3gen Oco6eHHOCTM 06pPa6oTKM coobuleHnii B notoke INDEXES.
27.06.2019 1.7.1 . Jo6aBneHo HoBoe 3HayeHue ('2001' - caenka B ctakaHe 1QS) ana napametpa TrdType B
cnepyoLmx Tabnuuax:
» Market Data - Snapshot / Full Refresh (W) - cm. pa3gen 4.3.7
* Market Data - Incremental Refresh (X) - cm. pa3gen 4.3.8
» KBasucpgenku u oblas nidopmaums .
05.12.2018 1.7.0 . Ans onuuoHHbIX MHCTPYMeHTOoB nosns LowLimitPx 1 HighLimitPx He akTyanbHbl, NO3TOMY

Tenepb OHW TPAHC/IMPYIOTCS TONBLKO A5 (DbOYEPCOB M KanleHAapHbIX cnpeaoB. JTo kaca-
eTCs COOOLLEHWIA:

» Security Definition (d) - cm. pasgen 4.3.1.

10
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* Security Status (f) - cm. pasgen 4.3.2.

. B cBA3U € npekpaLeHrem TpaHCAALMM AaHHbIX C YKPauHCKON Gupxu, u3 cneuudmkaumm

yAaJieHbl BCe YNOMUHAHUS O HEA.

22.12.2017

1.4.4

. B Tabnuuy Security Definition (d) go6asneHo none Flags - cm. pasgen 4.3.1.

. ,ﬂ,O6aBl’IeH HOBbIV pasgen NHaMKaTtuBHaA cucteMa KOTUPOBOK CPOYHOTO PbIHKA.

22.08.2017

143

1. BHeceHbl U3MeHeHus B pa3gesnbl O6uee onucaHue Fast Gate (pasgen 1.2), Copoc Home-

poB coo6uweHuii (pasgen 3.4) n NyénuuHbii FIX nuntepdeiic (pasgen 4).

23.06.2017

1.4.2

. Ao6aBneH HoBbIN pa3gen Copoc HoMepoB coobleHuii (pasgen 3.4) .

09.06.2017

141

. BHeceHbl uameHeHus B pasgen OrpaHuyeHus cepsuca TCP Recovery (Historical Replay)

(pasgen 7).

18.05.2017

14.0

. flobaBneH HoBbI pasgen OrpaHuyveHus cepBuca TCP Recovery (Historical Replay)

(pazpen 7) .

. B Tabnuuy Security Definition (d) no6asneHo none UnderlyingFuturelD - cm. pas-

nen 4.3.1.

. B pasgenax Security Definition (d) (pasgen 4.3.1) n Security Status (f) (pasgen 4.3.2):

» pobaBneHo HoBOe 3HauveHue afs nons SecurityTradingStatus:

¢ '19' - He TOpryeTcs Ha 3TOM PbIHKE

20.04.2017

13.2

. B pasgenax Logon (A) (pa3gen 4.2.1) n Logout (5) (pasgen 4.2.2) gobasneHo onucaHne

FAST-coo6LeHus.

. B pasgene Market Data Request (V) (paszen 4.3.6) nob6asneHbl HOBble NOMS.

16.01.2017

131

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

Incremental Refresh (X) (pa3gen 4.3.8) nsmeHeHo onvcaHune nons MDEntryTradeType.

26.10.2016

1.3.0

i3mMeHeHbl Ha3BaHKs TUMNOB AaHHbIX B WabnoHe FAST-coobueHnwnii (cm. pasgen 3.2.7):
e UTC Time Only Ha UTCTimeOnly

* UTC Date Only Ha UTCDateOnly

* UTC Timestamp Ha UTCTimestamp

M3meHeHo onucaHune Tuna UTCTimeOnly - cm. pa3gen 3.2.7.

OG6HOBMEHBI WaboHbl coobueHnii OrdersLog 1 OrdersBook - cm. pasgen 5.2.1 n pas-
nen 5.2.2 cOOTBETCTBEHHO.

[o6aBneHbl HoBble nons (31) LastPx u (32) LastQty B cnenytowme tabnuubi:
* [o6aBneHue 3aaBKu (pa3gen 5.3.1),

* YpaneHwue 3anaBku (pasgen 5.3.2),

* YacTuuyHoe cBefeHme 3asiBKU B caenky (pasgen 5.3.3),

* MNonHoe cBegeHue 3a8BKU B caenky (pasgen 5.3.4),

* TexHuueckue caenku (pasgen 5.3.5),

* OumucTKa KOHTeliHepa aKTUBHbIX 3asiBOK N0 Toprosoii ceccuu (pasgen 5.3.6),
» MonHas ouncTKa KOHTeliHepa aKTUBHbIX 3aABOK (pa3gen 5.3.7).
M3meHeHo onucaHve nons MDEntrySize B Tabnuuax:

* YpaneHue 3asaBKu (pasgen 5.3.2),

* TexHuueckue caenku (pasgen 5.3.5).

M3meHeHo onucaHue nons MDEntryPx B Tabnuuax:

* YacTuuyHoe cBefeHue 3asiBKU B caenky (pasgen 5.3.3),

* MNonHoe cBegeHMe 3a8BKU B caenky (pasgen 5.3.4),

* TexHuueckue caenku (pasgen 5.3.5).

11
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10.

11.

12.

13.

14.

15.

M3meHeHo onuncaHue coobleHns Empty book (pasgen 4.5).
M3meHeHo onucaHue nonsa SecuritylD B Tabnuue Security Definition (d) (pasgen 4.3.1).
BHeceHbl n3meHenus B pasgen pentudmnkaropbl nHcTpymeHTOB (pasgen 5.1.3).

B pasgenax Market Data - Snapshot / Full Refresh (W) (pasgen 4.3.7) n Market Data -
Incremental Refresh (X) (pa3gen 4.3.8):

* B onucaHuu nons MDEntryType yaaneHb! TUnbI:
* 'm'- Market Price
« 'p' - Official Current Price;
e po6aBneHo HoBOe 3HayeHve ans nonss MDEntryTradeType:

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

* [0MN0/IHEHO onucaHue nona MDEntryDate;
* n3mMeHeHo onucaHune nona MDEnNtryID.

B tabnuue Standard Message Header ncnpasneHbl fonycTMble 3HAYeHUs 41s Nons
SenderComplD - cm. pasgen 4.1.1.

[ononHeHo onucaHve coobueHus Heartbeat - cm. pasgen 4.2.3.
B ta6nuuy News (B) go6asneHo none LastFragment - cm. pasgen 4.3.5.

B Ttabnuue CHanwoT akTUBHBbIX 3asBOK B onvcaHun nonst MDFlags yganeHo onucaHve
6uTta: 0x1000 3anucsk As1ss.emcsi noc/aeoHeld 8 mpaH3akyuu - cM. pasgen 5.4.1.

[ononHeH pa3gen BocctaHoBneHWe nNponyuieHHbIX AaHHbIX No TCP-coeguHeHUIo -
cMm. pasgen 3.3.2.

04.10.2016

124

. Job6aBneH napametp MDENntrySize B Tabnuly YaaneHue 3asaBku - cM. pasgen 5.3.2.

21.03.2016

123

. N3meHeHOo Ha3BaHMe gokyMeHTa Ha Cneuundmkaumsa npotokona FAST.

. Pa3gen NMoTok aHOHUMHbIX 3a8BOK nepenmeHosaH B NMOTOK aHOHUMHbBIX 3asiBOK U cae-

noK - pasgen 5.

. Paszgen Caenka no Hore COCTaBHOIO UHCTPYMEHTa (CBA3KU) NeperMeHoBaH B TexHuye-

CKue caenku - pasgen 5.3.6.

. flobasneH pasgen Tunbl cAenok.

. B pasgenax

* YacTuuHoe cBegieHue 3aABKU B caenky (pasgen 5.3.3),
» MonHoe cBefeHue 3anaBKU B caenky (pasgen 5.3.4),

* TexHuueckue caenku(pasgen 5.3.5)

n3meHeHo onucaHve nons MDEntryType Ha Takoe:

Tun 3anucu:

« 0-Bid

e 1-Ask

. B pasgene YaaneHue 3aaBku (pasgen 5.3.2) yganeHo none MDEntrySize.

. B pasgenax

* [o6aBneHue 3aaBKu (pa3gen 5.3.1),
* YpaneHwue 3asaBku (pasgen 5.3.2),

* YacTnyHoe cBegieHue 3asiBKU B caenky (pasgen 5.3.3),

* MNonHoe cBegeHue 3aABKU B caenky (pasgen 5.3.4),
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Aata Bepcus N3meHeHus
* TexHuueckue cgenku(pasgen 5.3.5),
* OuucCTKa KOHTeliHepa aKTUBHbIX 3asiBOK N0 TOproBoii ceccuu (pasgen 5.3.6),
» MonHas ounmcTKa KOHTeliHepa aKTUBHbIX 3aABOK (pa3gen 5.3.7),
[06aBneHo cnyxebHoe none nogcucTemsl penvkaumm (20018) Revision.
. B wab6noH coobueHus OrdersLog no6asneHo nose Revision - pasgen 5.2.1.
03.02.2016 1.2.2 . B pasgene 4.3.1. Security Definition (d) gononHeHo onncaHue nonsa LegRatioQty.
. fob6asneH pasgen 5.3.5. Caenka no Hore COCTaBHOIrO MHCTPYMEHTA (CBA3KM).
. B pasgenax 5.3.3. HacTuuHoe cBefeHune 3asaBKu B caenky v 5.3.4. NMonHoe ceefeHue
3a8BKU B cAenKy n3MeHeHo onucaHue nonsa MDFlags.
11.01.2016 1.2.2 1. Jo6aBneHo onncaHve NOTOKa aHOHUMHbIX 3asBOK - CM. pa3gen 5.
02.12.2015 1.2.1 1. [lo6aBneHo onvcaHmne cnocoba U3BAeYEeHNst OPUrMHAJTbHBIX MAEHTU(KATOPOB NHCTPYMEH-
TOB 13 nons SecuritylD.
21.08.2015 1.2.0 . B kaHane INDEX npekpalleHa TpaHcaaumsa kypcos BantoT ¢ Symbol = USD n Symbol = USR.
BmecTo HMX Heo6XoAMMO NepeiTK Ha ucnosib3oBaHue kypca ¢ Symbol = USD/RUB.
. B coobweHun Market Data - Incremental Refresh (X) go6aeneHo onuvoHasibHOE none
Revision (Tar 20018) - cnyxebHoe none nogcvcTeMbl penavkauuy. lNone no3BoNsieT comno-
cTaBuTb FAST coobLueHuns ¢ coobLLeHnsamu, TpaHcnpyembiMmn Yyepes CGate. Mone TpaHc-
MpyeTcs TOMbKO A/15 KOTUPOBOK, cAenok 1 market fundamentals co CpOYHOroO pbIHKa.
. FAST coobuieHue Tenepsb creynasibHO hopMrpyeTcs Takum 06pasom, YTobbl pasmep UDP
nakerta He NpeBbiLLa TUMMYHOTo ANns cetn Ethernet 3HaueHns napametrpa MTU B 1500 6aiiT.
B coobueHns Market Data - Snapshot / Full Refresh (W) n Market Data - Incremental Refresh
(X) pobaBneHo onuuoHanbHoe none LastFragment (tar 893). MNogpobHee cmoTpu B Aoba-
B/IEHHOM pasjene «3.2.6. DparmeHTaums coobLLEeHNR».
. B kaHane OTC-ISSUES B coo6LueHnsix Security Definition (d) npekpalieHa TpaHcnsums no-
neir ContractMultiplier, InstrAttribType = 203. MiameHeHo 3HauyeHue nonst MarketSegmentiD
Ha "Q".
. B wabnoHax coobLeHunii ybpaHbl onepaTtopbl komnpeccum: copy, delta, increment.
. B coobuyeHust Market Data - Snapshot / Full Refresh (W) u Market Data - Incremental Refresh
(X) pobasneHo onuuoHanbHoe none OrderSide - HaNpaB/EHHOCTb 3asBKW, MHALMUPOBAB-
wei caenky. Mepegaetcs TONMbKO A1 CPOYHOTO PbIHKA.
. B kaHanax FUT-BOOK-1, FUT-BOOK-5, FUT-BOOK-20, FUT-BOOK-50, OPT-BOOK-1,
OPT-BOOK-5, OPT-BOOK-20, OPT-BOOK-50 B cHanwoTe nepegaercs coobuieHne J
(Empty book) B cnyyae oTCyTCTBMS 3asiBOK MO AAHHOMY UHCTPYMEHTY.
. N3meHéH chopmart naketa B TCP Recovery, yHucmumposaH ¢ ASTS FAST. B nepBbix YeTbl-
pex 6anTax kaxgoro FAST coobLueHns nepeaaeTcs ero gavHa.
. B kaHane OTC-TRADES LeHbl y BCeX CAeN0oK TpaHcmpyoTcs B pyonsx B none MDENtryPx,
none Currency = RUB.
05.02.2015 1.1.0 . B pa3gene 4.3.1. Security Definition (d) B Ta6n. 1. Kogbl cermeHTOB pbiHKa MOCKOBCKOW

GUpPXU cermeHT pbiHka PbIHOK RTS nepenmeHoBaH B MOEX Board.

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

oupxu:
* yAasieHbl CTPOKM CO CNeayolmmMm cermeHTamm poeiHka: SA, SBOND;
* a1 SBONDG 3ameHeHO onvcaHue Ha "locyaapcTBeHHble obnurauum';
e ansa SGTS 3aMeHeHo onncaHune Ha "AKLuun 1 nHBecTcepTudukarsl';
* fobaBneHbl cregytoLe CerMmeHThbl :
¢ SGTF - "MiHoCcTpaHHble akuun 1 Aeno3vuTapHble pacnmucku®

¢ SBONDL - "MyHuumnansHble obnuraumm”

+ SBONDE - "EBpoo6nurauum YkpauHol"
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1. BBegeHue

1.1. HasHauyeHne AOKYMeHTa

B gaHHOM AOKYMeHTe npeAcTaB/ieHo onvucaHme npoTokona Fast.

B gaHHyto cneumdmkaumio He BXOAAT aAMUHUCTPATMBHbIE U TEXHUYECKME acMeKTbl OpraHn3aLum CETEBOIO NOAK/THUEHNS, @ TaKKe CNocoobbI
obecneyeHns ero 6e3onacHoCTu.

1.2. O6wee onucaHue Fast Gate

Cuctema Fast Gate npegHa3sHaueHa 15 pacnpocTpaHeHns pbIHOYHbIX AaHHbIX B FAST-¢hopmarte no npotokosy UDP B pexume multicast.

[aHHbIii MexaHu3M coueTaeT B ce6e CTPYKTYpY U CUHTaKCUC coobLueHwnii FIX npoTokona, Xopoluve BO3MOXHOCTY /1S ONTUMU3aLun NoTo-
KOB AaHHbIX FAST NpoTOKO/a, U BO3MOXHOCTM GbICTPOM 1 3tDhEKTUBHOM Nepesaun faHHbIX 60/1bLIOMY KOUYECTBY nosb3osarteneit UDP
npoToKona.

FAST (FIX Adapted for STreaming) npotokon paspabotaH FIX Market Data Optimization Working Group Ha ocHoBe npoTokona FIX gns
onTMMU3aLUN 3NEKTPOHHOTO 06MeHa hHaHCOBOI MHhopMaL MK, B YACTHOCTU, AJ/18 pacnpocTpaHeHnst 60M1bLIOro o6bema AaHHbIX C MUHU-
MaUibHOW 3adepxkoii. Fast Gate ncnonb3yet Bepcuto npotokona 1.1: https://www.fixtrading.org/packages/fast-specification-version-1-1.

Cuctema Fast Gate no3sonser pasgasarh KNVeHTam aHOHVMHbIE [aHHbIe W3:
» TOproeoii cuctembl SPECTRA;

* pennvka MHgekcos 6upxn MOEX;

* B/} HoBOCTeW CKPUH;

» cuctembl MOEX Board.

Uepes Fast Gate pa3galoTcs pbiHOYHbIE AaHHbIE C BUPX:
* MOEX (MockoBckas 6upxa);

» ETSC (ToBapHas 6upxa ETC).

CocTaB pacnpocTpaHsaeMblX PbIHOYHbIX AAHHBIX:

* cpenku;

* arpermpoBaHHble CTakaHbl;

* 06wasn nHhopmaums;

* WHCTPYMEHTbI, CTATYyC NHCTPYMEHTOB;

* cTaTyc TOproBoii ceccuu;

* WHAOEKCHI;

* HOBOCTW;

* /10 aHOHUMHbIX 3a51BOK.

CepBuc NpeAHa3HaueH 15 pasfaun AaHHbIX Kak KpynHbiM BeHgopam (Bloomber, Thomson Reuters), Tak v 6pokepam, anrotpeiigepam u ..

1.2.1. NoTokoBas nepegada AaHHbIX

Vcnonb3oBaHne NOTOKOBOW Nepegayn AaHHbIX NO3BOMAET nepefasarb MHOPMALMIO OT UCTOYHMKA K nonyyartento, He pasbusas ee Ha
OTAENbHbIE COOBLLEHNS ANA KKAOr0 CO6bITUA. HECKOBKO Taknx cobbITUA MOTyT 6bITb BK/IHOYEHbI B OAHO COOOLLEHVEe. DTO NO3BONSET
CYLLIECTBEHHO CHU3UTb 3aePXK/ 1 YBEINYNTb CKOPOCTb Nepegayn AaHHbIX.

1.2.2. lHKpeMeHTa/IbHble CO00LWeHNsA

Vicnonb3oBaHue MHKPEMEHTa/IbHbIX COOﬁLLleHVIVI NO3BOJIAET 3HAYNTENTBHO CHU3UTb OGBEMbI oTnpaBnsAemMbIX AaHHbIX. VICNO/b3yHTCA TONbKO
AaHHble, U3SMeHnBLUNECA Nnoj BO3,D,eVICTBVIeM PbIHOYHbIX CO6bITUIA. MYHMasIbHOE KONMMYECTBO KOMaH[ NCNosib3yeTca aAnsa nx 06HOBMEHVSA:
,D,O6aB}'IeHVIe HOBOW 3anncu, U3MEHEHVEe 3anmncy, yoasieHue 3annuciu.

1.2.3. FIX chopmart

Cuctema Fast Gate ncnonb3yet hopmart v cuHTakcuc FIX coobuieHunit. CoobLueHne COCTOMT U3 3arofioBka, Tena coobLyeHns n Tpeiinepa.
Monsa B coobuieHnn pasgeneHsl Mexay coboii ¢ nomolybio ASCI cumBona - <SOH>.

[nsa 6onee nofpo6HOT0 03HAKOM/IEHUS! C COCTABOM COOGLLEHMI CM. pasaen 4.
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1.2.4. KogupoBaHue B FAST chopmar

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

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

* BO3MOXHOCTU KOAMPOBaHUSI NONeit;

* ncnosnb3osaHve PMap;

* KOAMpOBaHWe cTon-6mTa;

* MCMNO/Ib30BaHNE GMHAPHOTO KOAMPOBAHUSI.

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

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

1.2.5. NMonyyeHune gaHHbIX ¢ nomoubio Multicast

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

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

1.2.6. BocctaHOB/NeHMe JaHHbIX

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

Fast Gate obecneumBaeT BOCCTaHOB/EHNE OaHHbIX 2 crnocobamu:

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

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

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

2.1. NoakniovyeHne KIneHTa

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

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

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

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

5. Hauatb cnywarb NoToku Incremental 1 HakanMBaTb nonyvyaemble coo6u4eva.

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

7. MepecTatb cywarb NoToku Snapshot.

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

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

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

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

2.2. O6paboTKa Ayo6nupyrowmnxcs gaHHbIX B NOTOKax A u B

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

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

O6paboTky NoTokoB A 1 B cnegyeT npon3soanTb NO CefyoWwemMy anroputmy:

1. Cnywartb notokn A u B.

2. ObpabaTtbiBaTb COOOLLEHNS NO NOPSAKOBOMY HOMEpY.

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

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

Mpumep:
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E:f;‘?;“ MoTok A Motok B

1 34-MsgSegNum = 59

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

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

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

9 34-MsgSegNum = 63

10 34-MsgSegNum = 65

11 34-MsgSegNum = 65

COO0O6LLEHMS NONYYatoTCs N3 NOTOKOB A 1 B.

1.

2.

8.

9.

Monyunnu 59-e coobLieHne n3 A, obpabotanu ero.

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

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

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

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

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

Monyunnu 63-e coobueHne us A, obpabotanm ero.

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

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

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

3.1. Apxutektypa cuctembl

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

B cucTeMe vcnonb3yoTcs crefytolime Bubl MH(OPMALMOHHBIX MOTOKOB:

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

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

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

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

™

| "
Market Data Market n::: Channel™,

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

Puc. 1. KaHanbl pacnpocTpaHeHUs1 PbIHOYHbIX faHHbIX

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

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

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

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

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

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

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

B notoke NEWS - HOBOCTW CPOYHOr0 pbIHKa,;

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

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

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

3.1.2. Notoku Recovery (UDP)

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

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

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

3.1.3. Motoku Instrument Definitions (UDP)

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

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

TpaHcnnpyeMble AaHHbIE:

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

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

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

3.1.4. Coo6ueHuUst B NOoToKax

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

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

SequenceReset (id="7")

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

SequenceReset (id="7")

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

Logon (FIX MessageType="A")

Logout (FIX MessageType="5")

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

Heartbeat (id="6")

OrdersLogMessage (id="29")

Logon (id="1000")
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Nmsa notoka

Tun noToka

Nms wabnoHa coo6ueHus

Logout (id="1001")

FUT-INFO

Instrument Replay

Heartbeat (id="6")
SequenceReset (id="7")
SecurityDefinition (id="40")
TradingSessionStatus (id="41")
DiscreteAuction (id="42")

SecurityGroupStatus (id="45")

FUT-INFO

Instrument Incremental

Heartbeat (id="6")
SequenceReset (id="7")
SecurityStatus (id="5")
TradingSessionStatus (id="41")
DiscreteAuction (id="42")
SecurityMassStatus (id="37")

SecurityGroupStatus (id="45")

SPOT-INFO

Instrument Replay

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

TradingSessionStatus (id="41")

SPOT-INFO

Instrument Incremental

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

TradingSessionStatus (id="41")

OPT-INFO

Instrument Replay

Heartbeat (id="6")
SequenceReset (id="7")
SecurityDefinition (id="40")
TradingSessionStatus (id="41")

SecurityGroupStatus (id="45")

OPT-INFO

Instrument Incremental

Heartbeat (id="6")

SecurityStatus (id="5")
SecurityDefinitionUpdateReport (id="4)
TradingSessionStatus (id="41")
SecurityMassStatus (id="37")

SecurityGroupStatus (id="45")

FO-TRADES

FO-BOOK-1

FO-BOOK-5

FO-BOOK-20

FO-BOOK-50

SPOT-BOOK-1

Incremental

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

TradingSessionStatus (id="41")
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Nmsa notoka

Tun noToka

Nms wabnoHa coo6ueHus

SPOT-BOOK-20

SPOT-TRADES

FO-TRADES

FO-BOOK-1

FO-BOOK-5

FO-BOOK-20

FO-BOOK-50

SPOT-BOOK-1

SPOT-BOOK-20

SPOT-TRADES

Snapshot

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

TradingSessionStatus (id="41")

FO-TRADES

SPOT-TRADES

Historical Replay

OT K/IMEHTA Ha LWHo3:

Logon (FIX MessageType="A")

Logout (FIX MessageType="5")

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

Heartbeat (id="6")
DefaultincrementalRefreshMessage (id="31")
TradingSessionStatus (id="41")

Logon (id="1000")

Logout (id="1001")

INDEX

Incremental

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

DefaultincrementalRefreshMessage (id="31")

INDEX

Snapshot

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

DefaultSnapshotMessage (id="32")

INDEX

Historical Replay

OT KNMEeHTa Ha LWHo3:

Logon (FIX MessageType="A")

Logout (FIX MessageType="5")

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

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

Logout (id="1001")

NEWS

NEWS-SKRIN

Incremental

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

News (id="9")

NEWS

NEWS-SKRIN

Historical Replay

OT KNMeHTa Ha LUJ1H03:

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

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

Heartbeat (id="6")

News (id="9")

Logon (id="1000")

Logout (id="1001")

3.1.5. Ceccuu gnsa 3anpoca nponyLeHHbIX coobweHuii (TCP)

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

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

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

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

Puc. 2. Ctpyktypa coo6ueHus B TCP notoke

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

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

3.2. FAST chopmat B "HOPMaLMOHHBbIX MOTOKaXx

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

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

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

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

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

KoavpoBaHue cTon-6uta SBASETCA O4HMM U3 COCTaBASOLWMX npoueccoB FAST, KOTOpbI NO3BOASIET UCK/THOUNTL N30bLITOYHOCTL HA YPOBHE
nepegayv nonei ¢ AaHHbIMM NCNOMb3ys CTON-6MT BMECTO NPUBLIYHOIO 6aliToBOro pasgenutens. B FAST cTon-6mT ncnonb3yetcs BMecTo
cTaHgapTtHoro FIX pasgenuTens - 6ainta <SOH>; Takum 06pa3om 7 GUTOB KabkAoro 6aiita MCnob3yroTea 415 nepefayn AaHHbIX, a 8 6uT
CNYXWT 0603HaYEHNEM OKOHYaHWS NONS.

3.2.2. HessBHOE TernposaHune
Mo ctaHgapTy FIX npoTokona kaxaoe cooblieHne nmeet Bug; Ter = 3HaueHne <SOH>, rge:
Ter — HOMep Nosisi, KOTOPOE B AaHHbIVi MOMEHT NepeaaeTcs;
3HaueHue — (hakTUYecKoe cofepaHne AaHHbIX 3TOro Nons;
<SOH> — ASCII cmMBO, KOTOPBbI UCMOJb3YETCS B KaYecTBe 6aliTOBOTO pasfevuTens nossi.
Hanpumep:
35=x|268=3 (3aros10BOK COOGLLEHNS) 279=0|269=2|270=9462.50|271=5|48=800123|22=8 (caenka) 279=0|269=0|270=9462.00|271=175|
1023=1|48=800123|22=8|346=15 (HOBOE Npea/ioxeHmne 1) 279=0|269=0|270=9461.50|271=133|1023=2|48=800123|22=8|346=12 (HoBOE
npeaoxeHue 2)

FAST ycTpaHsieT 136bITOYHOCTb UCTOb3ysi Wa6/IoH, KOTOPbI ONUCHIBAET CTPYKTYPY BCEro COOOLEHUs. Takoii MexaHu3M HasbiBaeTcs
«HEesIBHbIM TErMpoBaHWeM», T.K. FIX Teri cTaHoBSITCS HEsIBHOI YacTblo nepeaaBaemblx faHHbIX. FAST-La6/10H 3aMeHsIET CUHTaKeuc «Ter
= 3HauYeHNe» Ha «HesIBHOe TerMpoBaHue» Mo TakuM Npasuiam:

HOMepa T3roB He nepeaaroTcs B COOOLLEHWN, HO 3afaHbl B LUAGMNOHE;

nocnenosaresibHOCTb noneli B COO6LL|,eHMI/I Takasi XXe Kak 1 TeroB B LLab/ioHe;

WwabnoH onpeaenseT ynopsAoYeHHbIi HA6op nosieli ¢ oneparopamMu.

3.2.3. BO3MOXHOCTU KOAUpoOBaHUA nonei

FAST peiicTBYeT Kak MallMHa COCTOSHWIA, KOTOpasi B KadKAblii MOMEHT [JO/KHA 3HaTb, Kakve 3HaueHUst HEO6XO0AMMO CofePXaTb B NaMsTH.
FAST cpaBHMBAET TekyLlee 3HaYEeHVE NMONs C 0 NPeapbiayLLIMM 3HAYEHVEM, 1 ONPeAENsIET, Kakoe AelicTBUE TPeByeTCst NPeAnpUHATD:

* MCNOJib30BaTb B kKa4yeCTBe HOBOIo 3Ha4€HUA KOHCTaHTYy (3a,anHyr0 B LLIa6I'IOHe);

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

3.2.4. FAST-1wa6noH

FAST-wabnoH cooTBeTcTBYET TVNy FIX cO0bLLEHUA N 0QHO3HAYHO onpeaensieT NopsifoK nonei B HeM.

LLla6bnoH Takke CoAepXWUT CUHTaKCUC, YKa3blBaIOLLWIA TN NONS, N Kakoi MeTog, AeKoAMpOoBaHUS NPMMeHATL Npu nepegave. LWabnoH 3aga-
etca B XML Buge. Kaxaoe FAST coobLieHre B CBOK o4epelb COAePXUT naeHTUdmKaTop wabnoHa, no KOTopoMmy OyaeT NpoucxoauTb
[ekoguposaHue.

LLla6noHbI co06LLEHWIA [OCTYMHbI MO aapecam:

» TecToBas cuctema T1: https://ftp.moex.com/pub/FAST/Spectra/test/templatesT1/templates.xml

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

» ToproBasi cucTemMa CpOYHOro pbliHKa, MOEX Board, wuHgekcbl: https://ftp.moex.com/pub/FAST/Spectra/prod/templates/MOEX/
templates.xml

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

3.2.5. Npouyecc aekoanpoBaHuA
Mpouecc AekoaypoBaHNA NPOUCXOANT B CrieAytoLLeli nocneoBaTe/lbHOCTY:
1. TpaHcnopT: KnnMeHT cuctemMbl nosyyaeT 3akoguposaHHoe FAST coobLyeHue.
2. [lekoamposaHue nakera:
* onpegenexue WabnoHa;
* Un3BMeYeHne BMHapHbIX 3aKOAUPOBAHHBIX BUT;

¢ NOCTPOEHNE COOTBETCTBUA MexXay NoJSTy4eHHbIMN 6utamun 1 nonamu B LWabIoHe.
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3. [lekogmpoBaHne noneli: NPUMEHEHNEe ONepaTopoB A/ ONpefeneHNsa 3Ha4eHUs Ha OCHOBaHWUW LwabnoHa.
4. MocTpoeHune FIX coobLueHus.

5. O6paboTka FIX coobLyeHus.

3.2.6. ®dparmeHTauma coobLeHni

dparmeHTaums coo6LEeHNI BbINOMHAETCA ANs1 TOro, YTo6bl pasmep UDP naketa He npeBbillasn TUNMYHOTO ANns ceTu Ethernet 3HaueHUst
napameTtpa MTU B 1500 6aliT.

Ecnu B cooblennn Market Data - Snapshot / Full Refresh (W) otcyTtcTeyeT Tar 893-LastFragment, ToO 3TO 03Ha4aeT, YTO CH3MLIOT MO
VHCTPYMEHTY nepejaH B BUAe 0fHOro coobuueHus. Tar 893-LastFragment, 3anofHeHHbIN 3HaYeHeM ‘0’, oTMeyaeT B cepun hparMeHTm-
pOBaHHbIX COOGLLEHNI BCe COOBLLEHMS, KpOMe nocneaHero. Tar 893-LastFragment, 3anonHeHHbIV 3HadYeHneM ‘1', oTMevaeT nocnegHee
COOOLLIeHME B CHAMLWOTE N0 JaHHOMY UHCTPYMEHTY. [103TOMY CHIMLLIOT MO MHCTPYMEHTY ClefyeT CUMTaTh NOoMyYeHHbIM, KOrga nosyyeHo
coobleHne ¢ 893-LastFragment = ‘1.

Ecnn B coobeHun Market Data - Incremental Refresh (X) oTcyTtcTtByeT Tar 893-LastFragment, To 3TO 03Ha4aerT, 4YTo pparMeHTaLumn He
BbIMOJTHAMOCH U iaHHbIe HAXOAATCA B HENPOTMBOPEUNBOM COCTOSHUM Noce 06paboTkM 3Toro coobLeHus. Tar 893-LastFragment, 3anon-
HEHHbIli 3HauYeHneM ‘0’, OTMEYaET B cepuu hparMeHTPOBaHHbIX CO06LLEHNI BCe COOBLLEHUS, KpOMe nocneaHero. Tar 893-LastFragment,
3ano/IHEHHbIN 3HaYeHVeM ‘1’, oTMevaeT nocnegHee cooblieHne B cepum. MoaToMy faHHbIe HAXOAATCS B HENMPOTMBOPEUMBOM COCTOSHUM
TOJSIbKO Nnocne 06paboTkm cooblyeHus ¢ 893-LastFragment = ‘1"

3.2.7. Tunbl AaHHbIX

Mons B wabnoHe coobLLeHWn MOTYT UMETb OAMH U3 CTaHAAaPTHbIX TUMOB AaHHBIX, TPEOYIOLWMX COOTBETCTBYOLEee AekoanpoBaHue: ASCII
cTpoka, Unicode cTpoka, Signed Integer, Unsigned Integer and Decimal. Decimal 3KCNMOHeHTa 1 MaHTMCCa KOAMPYIOTCS Kak 0f4HO COCTaBHOEe
none.

FAST He nopzepxvBaeT TUnbl 4151 Nepefayun timestamps. FAST reiiT koHBepTMPYET timestamp B NoaxoAaLLii LienoymcneHHblii Tun. Mocne
LEKOAMPOBAHMA KITMEHTY criefyeT KOHBEPTUPOBATb NoslyyeHHoe Lenoe uncno B FIX UTC chopmar. Bpems Bcerga B UTC.

Mpymepbl AeKoAMpoBaHus timestamp:

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

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

UTCDateOnly YYYYMMDD 20080812 20080812 uint32

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

3.3. BocctaHoBneHne nponyweHHbIX AaHHbIX

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

MOXET CNyunTbCS Tak, 4To ByayT yTepsiHbl NakeTbl U3 060MX NMOTOKOB, B 3TOM C/lydae Hy)HO BOCMOJ/Ib30BaTbCS NPOLIeAypoit BOCCTaHOB/E-
HUS AaHHbIX.

MOHSTh, YTO COOBLLEHME YTEPSIHO MOXHO MO NPOMyckam B MOPsiAKOBbIX HOMepax coo6LueHwii 34-MsgSegNum vam no nponyckam B HOMepax
MHKpPEeMEHTa/IbHbIX 06HOBNEHN 83-RptSeq. STO 03HAYAET, UTO PbIHOYHbIE JaHHblE GO/bLUIE He JOCTOBEPHbI U KIIMEHT MOYYaeT UX He B
nosiHoM o6beme. Heo6xoaymo BOCMOb30BaTbCS NPOLEAYPOIi BOCCTAHOB/EHNSI.

Fast Gate npefocTaBnsieT HECKO/bKO MEXAHU3MOB [/151 BOCCTAHOB/IEHMWS JaHHbIX. PEKOMeHAyeTCs B NEPBYIO 04epefb UCMOo/b30BaTh NoTo-
k1 Recovery. BocctaHoBneHus npu nomoluy TCP-coeanHeHus 6onee Mef/iIeHHbI NpoLecc, Npu KOTOPOM paspeLLEeHO 3anpalumBarb orpa-
HUYEHHOE KOMMYEeCTBO COOBLLEHUIA, UM PEKOMEH/YeTCs No/b30BaThCS B UCK/TIOUMTESBHBIX Cy4yasiX, Korga Apyrve cpescTsa o Kakum-n6o
NpUYMHaM HEAOCTYMHbI.

3.3.1. BoccTaHOoBneHue nponyLeHHbIX AaHHbIX U3 noTtokoB Recovery (UDP)

BoccTtaHoBneHmne nponyLeHHbIX faHHbIX 13 [oTOKoB Recovery MOXeT 6bITb MCMNOMb30BaHO AJ151 NONYyYEHUs 60/bLLIOTO 06beMa NoTePAHHbLIX
[OaHHbIX 1 AN NoAKNoYeHns nocne ctapTa Topros. B notokax Recovery yepes hvKCMpPOBaHHbI MHTepBasl BpEMEHW PacnpoCTpaHsoTCA
CHANLLOTbI PbIHOYHBIX AaHHbIX. B kaxxaom coobuieHnn Market Data - Snapshot/Full Refresh (W) Tar 369-LastMsgSeqNumProcessed cooT-
BeTcTBYeT Tary 34-MsgSeqNum nocnefHero coobieHns Market Data - Incremental Refresh (X) B cooTBeTCTBYylOLLEM NOTOKE, BK/IHOYEHHOTO
B [laHHbI CH3MLLOT, @ HOMEP 0GHOB/IEHUS K&XA0T0 UHCTPYMEHTA, coaepxaluuiics B Tare 83-RptSeq coobuyeHus Market Data - Snapshot/
Full Refresh (W), cooTBeTCTBYET HOMEPY MHKPEMEHTA/ILHOTO OBHOBMEHUS, CoAepxkallerocs B Tare 83-RptSeq cootseTcTBytolero MDEnNtry
nocnegHero coo6ueHusi Market Data - Incremental Refresh (X), BktoueHHOro B faHHblii cHaMWOT. Takum 06pa3om, No Nponycky B nocse-
posatenibHoCcTU 34-MsgSeqNum MOXHO onpeaenuTb Npon3oLLeLLyo NoTepro AaHHbIX, a Nno Nponycky B nocnegosarenbHocTAX 83-RptSeq
onpeaenunTb, No KakMmMm MMEHHO MHCTPYMEHTaM JaHHble NPOonyLLeHbI.
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[JlaHHble NO NHCTPYMEHTY B KaHasle MHKpeMeHTa IbHbIX 0GHOBNEHWI cedyeT cunTaTh akTyaslbHbIMK C TOTO MOMEHTA, Kak HoMep 06HOB/e-
HUS 3TOrO MHCTPYMeHTa B Tare 83-RptSeq coobiyeHnsa Market Data - Incremental Refresh (X) ctaHeT 60/1bLUe 3TOro Homepa B aHa/10rMYHOM
Tare coobueHns Market Data - Snapshot/Full Refresh (W) ans aToro MHCTpymeHTa.

Takke AaHHble N0 MHCTPYMEHTY B KaHau1e MHKPEMEHTasTbHbIX 0GHOB/IEHUI MOXHO CUMTATb aKTyaslbHbIMK C TOTO MOMEHTA, KaK NopsiAKOBbINA
Homep coobueHunss Market Data - Incremental Refresh (X) ctaHeT 6onblue 3HadeHust Tara 369-LastMsgSeqNumProcessed coobLyeHus
Market Data - Snapshot/Full Refresh (W) no aTomy UHCTPYMEHTY.

Hymepaums coo6LLeHii B KaXA0M LiMk/ie OTNPaBKY CHAMNLIOTOB HauMHaeTcs ¢ 1 v 3aBepluaeTcs cooblueHnem SequenceReset (4). Moatomy
BCEe CH3MLLOThI CieflyeT cunTaTb NosyyeHHbIMM, KOraa npuxoauT coobliueHne SequenceReset (4), nocne cooblueHus SequenceReset (4)
UAET COO0BLLEHNE C NOPSIAKOBLIM HOMEPOM 1, KOTOPOE OTHOCWTCS K CIEAYIOLLEMY LKy OTNPaBKW CHAMLIOTOB.

Ecnu B coobuieHunn otcyTeTByeT Tar 893-LastFragment, TO 3TO 03HAYaET, YTO CHAMLWIOT N0 UHCTPYMEHTY NepefaH B BUAE O4HOro coobLie-
HUA. MHaue Tar 893-LastFragment, 3ano/iHeHHbI 3HAYeHNEM ‘1’, OTMEeYaEeT NocsiefHee COOOLLEHME B CHAMLWIOTE N0 JaHHOMY UHCTPYMEHTY.
[M03TOMY CH3MLWIOT NO MHCTPYMEHTY C/eAyeT cumTaTb NONyYEeHHbIM, KOrga nosyvyeHo coobleHne ¢ 893-LastFragment = ‘1°.

[Moka naet nonyyeHne CHanNLWoTa, KNMEHT A0/HKEH Hakan/meaTtb COOﬁLLI,eHVIFI M3 KaHau1a UHKpEMEHTaJTbHbIX 06HOBNEHNIA, 4TOObI NPUMEHNTb
nx nocne nonyvyeHusa CHanwora.

lMocnepoBarenbHOCTL LWaros nNpy BOCCTaHOB/IEHWUM COOTBETCTBYET LWaram 4—7, npusefeHHbIM B pasgen 2.1.

Mocne BoccTaHOBNEHUSI MPONYLLEHHbIX COOBLLEHNI KNNEHTY CNeayeT NpekpaTuTb cnywartb NOTok Recovery, 4Tobbl He Nneperpyxarb CBO
CeTeBYI0 NHPPACTPYKTYPY.

3.3.2. BoccTaHoBeHUe nponyueHHbIX AgaHHbIX no TCP-coeanHeHU10

BoccTtaHoBneHne AaHHbIX, NPONyLLEeHHbIX B OCHOBHBIX (Incremental) notokax: Indexes, Trades 1 ORDERS-LOG (NOTOK aHOHUMHBbIX 3a51BOK
1 CAEN0K) MOXHO BbINOHNUTB, 3anpocus ux no TCP-coeavHeHunto. [JaHHbI Cnoco6 BOCCTAHOBEHNS He ABNAETCS BbICOKONPON3BOAUTEb-
HbIM, 1 €ro cneflyeT NCMo/b30BaTb TOMBKO B KpaliHeM Crlydae 1 TONbKO [/151 3anpoca He60/bLIOro KoNMyecTsa NPonyLLEHHbIX COOBLLEHNA.
KonnuectBo coobLueHuii, KOTOPoe MOXET ObITb 3anNpOLLEHO KMEHTOM 3a OfHO MoAKIo4eHne, pasHo 1000.

[lnsi 3anpoca NPonyLLEHHbIX AaHHbIX KNMEHT LO/MKEH BbINOMHUTL CNefyrolLmne feicTns:
1. YctaHoBuTb TCP-coeamHeHune ¢ cepeepom MOEX Market Data Multicast.
2. OTnpaBuTb cepeepy FIX-cooblieHre Logon(A). B cnyyae ycneliHoli aBTopusaumm, cepeep oTeeTuT FAST-coobuieHnem Logon(A).
3. OtnpaBuTb cepBepy FIX-coobuieHne Market Data Request (V), B KOTOPOM HEOBGXOAMMO yKa3aTb:
a. fimanasoH NopsiAKOBbIX HOMEPOB 3anpallunBaeMbix coobLeHnii — B Tarax 1182-ApplBeginSeqgNo 1 1183-ApplEndSegNo.

Ecnu 3anpoc MOXeT 6biTb 06pa6oTaH, cepBep OTNPaBseT KIVEHTY 3anpolleHHble FAST coo6LeHus ¢ NopsiaKoBbIMU HOMepamm, nog,
KOTOPbIMU 3TV COOBLLEHNS 3HAYA/LHO GbINIM ONYG/IMKOBAHbLI B COOTBETCTBYHOLLEM [MOTOKE.

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

CepBep 06pabarbiBaeT TO/IbKO NepBblii 3aNpoc OT KAUeHTa. Ecnu kNneHT nockblnaeT 6osiee 0AHOMO 3anpoca, BTOPOil U nocnegyouime
UrHOPUPYHOTCS.

Ecnn B TeueHne 1 cekyHpl OT K/IMEHTA He NOCTYNAeT HKAKOro 3anpoca, To CepBep 3aKpbiBAET COeUHEHME.

3.4. Copoc HOMepoOB COOOLEHNA

ExecyTouHOo npoucxogmT ounctka Fast Gate OT cO06LLEeHWI TOProBoi ceccun npeabiayLiero HsS n co6poc HOMepoB coo6LLeHuiA. MNocne
cbpoca HoOMepoB B NOTOKax (incr) TpaHcampyeTcs cooblieHne Sequence Reset ¢ HoBbIM HOMepoM B none NewSeqNo. Mpu nonyyeHun
coobLeHna Sequence Reset KMMEHT AO/MKEH YCTAHOBUTL HOMEpP coo6LLeHnit B 3HaueHne NewSeqNo v cépocuTb Homepa RptSeq.

[nsa Fast Gate ycTaHOB/EHbI Cneaytolme TEXHONOMMYECKAE NEPEPbIBbI, NOC/E 3aBePLUEHNSI KOTOPbIX MPOUCXOAUT COPOC HOMEPOB CO06-
LLEHWIA:

* CPOYHbI pbiHOK MOEX - ¢ 00:00 MSK no 04:40 MSK;

* MOEX Board, HoBoctn CKPUH - ¢ 00:00 MSK no 00:02 MSK;

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

e TecToBas CUCTEMA CPOYHOrO pbiHKa - ¢ 00:00 MSK no 04:40 MSK;

» TecToBble cucTembl: MOEX Board, HoBocTn CKPUH - ¢ 00:00 MSK no 00:02 MSK.

Bo Bcex OCHOBHbIX NnoTokax (incr), kpome notokoB FO-TRADES n ORDERS-LOG npoucxogut c6poc Homepa COO0OLLEeHWI B 3HaUYeHre
1 n cbpoc Homepa RptSeq B 3HaueHue 1. B ocHoBHOM noToke (incr) FO-TRADES npoucxogut c6poc HoMepa Co06LLeHUI B 3HaUYeHNe
N 6onbliee nan paBHoe 1 1 cobpoc Homepa RptSeq B 3HaueHWe Gonbluee WM paBHoe 1, Npy 3TOM TpaHCAMpyeTca napa coobLueHui
Sequence Reset:
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» Sequence Reset: MsgSegNum=N NewSeqNo[36]=1
» Sequence Reset: MsgSeqNum=N NewSeqNo[36]=N

Mocne TpaHcnaumm aTnx coobeHnii B TCP Recovery gocTynHbl FAST coobueHusi c Homepamu oT 1 Ao N-1 BKIouMTeNnbHO, cogepxalive
CAENKM Npeabiayliei BeuepHeli foMNO/THATENBHON TOProBoi ceccun. HavanbHblli HOMep RptSeq KIMEHT MOXET NOMyunTb OAHUM U3 ABYX
cnoco6oB:

* BbIMOJIHMB 3anpoc 1 06paboTKy coobLieHnii ¢ Homepamu ot 1 go N-1 u3 cepsuca TCP Recovery;

* BbINO/IHUB NoAkNtoYeHne Kk notoky Recovery (UDP) B cooTtBeTcTBMM C pa3gesiom "3.3.1. BoccTaHOBMEHNE NPONYLLEHHbIX AaHHbIX M3
notokoB Recovery (UDP)".

B ocHoBHOM noToke (incr) ORDERS-LOG npoucxogut c6poc Homepa coobLleHunii B 3HaueHne 1 n cbpoc Homepa RptSeq B 3HaueHve
paBHoe 0. 370 cBA3aHO € TeM, 4YTO B NoTokK (incr) ORDERS-LOG nocne c6poca Bbigaetcs o4HO coobleHne Empty Book Ha Becb pbIHOK,
CM geTanm B pasgene "5.3.7. MonHas ouncTka KOHTelHepa akTMBHbIX 3asABoK". Mocne TpaHcnsAuun cooblieHnss Empty Book B notoke
(snap) ORDERS-LOG pocTynHbl CTakaHbl 3asiBOK M0 BCEM MHCTPYMEHTaM, B KOTOPbIX YCTaHOB/IEHO 3HaYeHne RptSeq=0. anee nepsoe
06HOB/EHVE CTakaHa No MHCTPYMeHTY B noToke (incr) ORDERS-LOG uget co 3HavyeHneM RptSeq=1.

26



Cneuudukauus npotokona FAST 20.06.2025

4. NyonnuHbii FIX nHTepdeiic

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

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

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

4.1. N'pynnbl nonemn

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

4.1.1. Standard Message Header

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

Tag Mone Hanu- OnucaHve AonycTumble 3Ha4YeHusA
une

34 MsgSeqNum Y MopsakoBbI HOMep COOBLLEeHMS.

35 MsgType Y OnpegensieT TMnN coobLeHns.

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

¢ 'ETSC' - Kazaxckas 6upxa ETS

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

4.2. CooOLieHUsas CeCCMOHHOIO YPOBHS
4.2.1. Logon (A)

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

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

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

4.2.2. Logout (5)

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

Tag Mone Hanunuune OnucaHve

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

4.2.3. Heartbeat (0)

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

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

4.3. Coo6LeHua 6U3Hec-NornyecKoro ypoBHs

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

Mopnepxusatotcs cnepyrome FIX coobLyeHus:

« Security Definition — ViHchopmauusi 06 UHCTpymeHTe.

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

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

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

» Market Data Request - 3anpoc nponyLeHHbIX AaHHbIX.

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

 DiscreteAuction - [laHHble M0 ayKUMOHY OTKPbITUS.

 SecurityMassStatus - [akeTupoBaHHas pasgaya TOProBbIX CTATyCOB MHCTPYMEHTOB.

« SecurityGroupStatus - [pynnoBoii cTaTyc MHCTPYMEHTOB.

4.3.1. Security Definition (d)

WHdopmaums 06 HCTpymeHTe.

Tag ‘ Mone Hanuuune OnucaHvne

<Standard Message Header> Y Tun coobueHns 'd'

911 TotNumReports Y O6bLee KOIMYECTBO COOBLLEHNI B TEKYLLIEM CMUCKE.

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

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

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

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

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

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

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

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

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

¢ '20" - HenssecTHOe COCTOAHWE TOPrOB M0 UHCTPYMEHTY

e '123' - Ceccua Mo 3TOMY MHCTPYMEHTY MAeT. MOXHO CTaBUTb 3asiBKU B
3aKpbITME N0 3TOMY UHCTPYMEHTY.
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e '124' - AYKUMOH OTKPbLITUA MO 3TOMY MHCTPYMEHTY naeT. MOXHO CTaBuUTb

3as1BKW B 3aKPbITUE M0 3TOMY UHCTPYMEHTY.
711 NoUnderlyings N =1
=>311 UnderlyingSymbol N Bo3MOXHble 3Ha4YeHns nons:

* [ina dbloYepcoB 1 kasleHAapHbIX CNpegoB TpaHCMpyeTcs kog, 6a30B0ro
aKTuBa,;

» [1ns onuMoHOB Ha (hbloYepchbl TPAHCNPYETCA KOf, hblovepca;

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

=>20045 |UnderlyingBoard N NpenTndomkatop pexuma topros SECBOARD u3 wmto3a ASTS:

e ANS (PbIOYEPCOB U KasleHAapHbIX CNpPefoB TPaHC/MPYeTCsl 3HadYeHue
nullValue;

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

* [N5 ONUMOHOB Ha akuuu TpaHCAUpyeTca naeHTudukatop pexmma Top-
ros SECBOARD wu3 whnto3a ASTS. CneflyeT paccmarpusaTtb KOMOUHa-
umio SECCODE + SECBOARD Kak 0Tfe/lbHblii UHCTPYMEHT C OTAEbHbI-
MW KOTUpOBKamu 1 Tabnmuammn caenok n 3asiBok.

=>309 |UnderlyingSecuritylD MaeHTudurkaTop hbloYEPCHOT0 NHCTPYMEHTA.

=> 2620 |UnderlyingFuturelD N M aeHTudomkaTop onuuoHHON cepun option_series_id A1 ONLMOHOB.
MpeHTudmkatop dbtovepca (SecuritylD) ana pexuma TAS (Trade at
Settlement).

1141 NoMDFeedTypes N* KonunyecTtBo noBTopsoLmxcs 6/10K0B.

=>1022 |MDFeedType N Tun dmaa.

=>264 MarketDepth N [ny6uHa arpernpoBaHHO TabnuLbl KOTUPOBOK.

=>1021 |MDBookType N Tun arpernpoBaHHoi Tabnmubl KOTUPOBOK:
¢ '1'- Top of Book
e '2'- Price Depth

555 NoLegs N =2

=>600 |LegSymbol N Onucarenb NHCTPYMEHTA, BXOASALLETO B CBA3KY.

=> 602 LegSecuritylD N YHUKasIbHbI KO MHCTPYMEHTA, BXOASALLETO B CBA3KY.

=>623 |LegRatioQty N KoathpmumeHT konuyectBa. Cmbicn nonsa LegRatioQty cocTouT B ykasa-

HWW KO/IMYECTBa 1 HanpaBfeHNA UHCTPYMEHTA, BXOAALLEro B CBA3KY: eC/un

3HayeHne LegRatioQty > 0, TO JaHHbIi MHCTPYMEHT BXOAUT B CBS3KY C

TEM e Hanpas/ieHMeM, C Kakum U 3asBka Mno cesA3ke, ecim LegRatioQty

< 0 — ¢ npoT1BOMONOXHbLIM. AGCONOTHOE 3HaYeHVe LegRatioQty onpege-

naet koahMLMEHT, Ha KOTOPbIN YMHOXAETCA KONIMYECTBO eAVHUL, HCTPY-

MEHTa-CBA3KN B 3asiBKe [/19 NOJTyYeHNs KONMYecTsa eAnHNL, MHCTPYMEHTa

LegSymbol.

455 SecurityAltID* N CVIMBOJIbHBIN KO, UHCTPYMEHTA.
456 SecurityAltIDSource* N Knacc gns SecurityAltID (455):
» '8'- Exchange Symbol
¢ '4' - ISIN number
864 NoEvents N e '1'- ans dbroyepcos
* '2'- ANs ONUMOHOB
=>865 EventType N EventType=7. [Jlata okoH4YaHWs 06paLleHns MHCTPYMEeHTa.
=>866 EventDate
=>1145 |EventTime
=>865 EventType N EventType=101. lata OKOHYaHUSA SKCNUpaLunu NHCTPYMEHTA.
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=>866 EventDate
=>1145 |EventTime
541 MaturityDate N [ata ncnonHeHusa MHCTpyMeHTa. ToNbKO A/18 (ObloYepCcoB.
1079 MaturityTime Mone MaturityDate cofiepxuvT ToNIbKO Aaty u nosne MaturityTime Bcerga co-
OEPXUT BPEMSi paBHOE Hayasly CyTOK.
870 NolnstrAttrib N =3
=>871 InstrAttribType N =203
=>872 InstrAttribValue N Tun nHcTpymeHTa no SWIFT.
=>871 InstrAttribType N =204
=>872 |InstrAttribValue N rocyfapCTBEHHbIV perMcTpaLmMoHHbIR Homep.
=>871 InstrAttribType N =200
=> 872 InstrAttribValue N O6wwii 06bEM LiEHHBIX ByMmar, BbIMYLLEHHbIX IMUTEHTOM, B LUTYKaxX.
202 StrikePrice N LleHa cTpaiika g5t onuyoHOB.
20005 QuotationList N KOTrpoBa/ibHbIA CNCOK.
879 UnderlyingQty N HomuyHanbHas CToMMOCTb MHCTPYMEHTA.
318 UnderlyingCurrency N Kog, Bas1t0Tbl HOMUHASIBHOW CTOMMOCTY UHCTPYMEHTA.
20008 Flags* N Mone siBNsieTca 6UTOBOI MacKoM.
Mone MOXeT NpMHMMAaTL Criegyrowme 3HaveHns A41a ObloYEepCoB U KasleH-
OapHbIX CNpesos:
¢ '0x10' - Npr3HaK aHOHUMHOW TOProBAx
* '0x20' - Npn3HaK HeaHOHUMHO TOProBn
e '0x100' - Mpun3HaK NHCTPYMEHTA-CBA3KN
* '0x40000' - Mpur3Hak KonnarepasibHOro MHCTpPyMeHTa
» '0x80000' - VicnonHeHve B BEYEPHUIA 1IN MPOMEXYTOUHBIA KIIMPUHT:
* '0" - BEUEPHUI KIMPUHT
e '1' - NPOMEXYTOUHBIA KAVPUHT
Mone MOXeT NpuMHMMATL CeaytoLime 3Ha4YeHUs 4151 OMNLMOHOB:
¢ '0x10' - NMpr3HaK aHOHUMHOW TOProBAN
¢ '0x20' - NMpu3HaK HeaHOHWMHO TOProBN
20040 MinPricelncrementAmountCurr N CTOMMOCTb MUHUMAJIBHOTO Liara LeHbl, BbipaXKeHHas B BaUtOTE.
B coo6ueHusix B notoke SPOT-INFO B none TpaHcnmpyetcs 'nullValue'.
20041 SettIPriceOpen N PacueTHas ueHa Ha Havas10 ceccum.
B coobuieHusx B notoke SPOT-INFO B none tTpaHcnupyetcs 'nullValue'.
1197 ValuationMethod N Cnoco6 MapXxunpoBaHns onuuoHa:
« "FUT" - mapxupyemsiit (futures-style mark-to-market)
« "EQTY" - npeMuanbHbii (equity-style)
1190 RiskFreeRate N Be3puckoBas npoLeHTHas ctaska.
20042 FixedSpotDiscount N CyMMa [AMCKOHTUPOBAHHbIX 3HAYEHN 0GBABMNEHHbIX JEHEXHbIX NOTOKOB.
20043 ProjectedSpotDiscount N CyMMa AMCKOHTUPOBAHHBIX 3HAYEHWIA MPOrHO3HbIX AEHEXHbIX MOTOKOB.
120 SettICurrency N BantoTa pacyeTos.
20044 NegativePrices N [Mpu3Hak orpaHNyYeHns oTpULLATE bHbIX LieH::

e 0 - LieHbl doblouepcoB, LeHOBbIE TPaHiLbl U CTPaliKM OMLMOHOB OrpaHi-
YEHbI NOMIOXMTENBHBIMU 3HAYEHNSIMU;

* 1 - LleHbl (oblo4epcoB, LieHOBbIe rpaHuLbl 1 CTpaiiki OMnuMoHOB He orpa-
HUYEHbI.
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1266 DerivativeContractMultiplier N KoahhumeHT, ykasbiBalowmii Ha 06beM 6a30BOr0 akTMBa B KOTMPOBKE
KOHTpaKTa ¥ cTpalikax OnuuoHHON cepun. TpaHCcMpyeTcst TONbKO A5 on-
LMOHOB.

20053 InterestRateRiskUp N CT1aBka paccornacosaHusl MPOLEHTHOIO pUCKa B CLeHapumn ABUKEHNS CTas-
KV BBEPX

20054 InterestRateRiskDown N CraBKa paccoriiacoBaHusi NPOLEHTHOro pucka B CLeHapuy BUXEHNSA CTaB-
KV BHU3

20055 RiskFreeRate2 N BespuckoBasi ctaBka FX2 BantoTHOM napbl FX2/FX1 (a8 npeMyabHbIX On-
LMOHOB Ha Ba/TIOTY); CTaBKa AVBWMAEHAHOW OOXOAHOCTM g (415 npeMuasib-
HbIX OMLMOHOB Ha MHAEKC)

20056 InterestRate2RiskUp CueHapwii NpoLeHTHOrO pycka pocTa Ans cTaBkn RiskFreeRate2

20057 InterestRate2RiskDown N CueHapuii NpoLLeHTHOTo pycka nageHns ans ctaBku RiskFreeRate2

730 SettlPrice N PacyeTHas LeHa nocne nocnegHero KNMpuHra ans gobioyepcoB U KasleH-
[apHbIX Cnpesos.

PacueTHas ueHa (TeopeTuyeckas LeHa OnuuoHa) nocse nociefHero K-
puHra Ans onuymoHoB.

20063 TradeModelD Y PexMm TOproe, B KOTOPbIA BXOAUT UHCTPYMEHT. OUH UHCTPYMEHT MOXET
BXOAUTb TOMBKO B 1 pexum Topros. Homep 6vTa, Hymepaums HaunHaeTcs
cl.

* '1'- ®bloYepChbl, aHOHUMHBIIA

¢ '3'- ONUUOHbI, AaHOHNMHBbI

« '14' - KaneHgapHble cnpeabl, aHOHUMHbIA

+ '17' - KonnatepasbHblii, aapecHblii

¢ '18' - OgHOAHEBHBIN (hblovepc ¢ aBTOMPO/IOHTaUMeli, aHOHUMHbIN

20060 GroupMask Y ButoBasi Mmacka rpynn MHCTPYMEHTOB. BkitoueHbl 61Tl (donarn) ¢ Homepa-
MW rpynn, B KOTOPbl€ BXOAUT AaHHbIA UHCTPYMEHT. OUH UHCTPYMEHT MO-
XET BXOAMTb B HECKOJIbKO Tpynn.

» '0Ox1' - CBoboaeH

¢ 'Ox2' - NepenonHeHune HaltGroupMask

* 'Ox4' - 3anpeT TOproeBarb B AOMNO/HATE/IbHYIO CECCUI0

¢ '0x10' - cnonHeHue B MK (noctaska)

* '0x20' - XanbThbl, CBA3AHHbIE C AVCKPETHLIMU ayKLMOHaMU

20061 SectionID Y NpaeHTndmkatop cekumu:

* '0' - Bce cekuun.
* 'l'- ®oHAoBasA cekuus.
e '2'- ToBapHas cekuus.
e '3'- [leHexHas cekuus.
20062 BaseContractID Y NpaeHtTndmkatop ®BK (thbiouepcHoro 6a3oBoro KOHTPaKTa).
20065 TradePeriodAccess Y Mpu3Hak Toproenu B onNpegeneHHbIvi nepuog ceccum (butoBast Macka):

¢ 'Ox1' - OcHOBHas.
» '0x2' - BeuepHss.

¢ '0x4' - lononHUTeNbHasa ceccus BbIXOAHOTO AHSA.

¢ 'Ox8' - YTpeHHss.

CumBon ™' - Npu3HaK oTiMumns oT cTtaHgapTHoro FIX npotokona.
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Ta6n. 1. Kogbl cerMeHTOB pbiHKa MOCKOBCKOIi GUpXU

Kopa 6upxu Kop, cermeH- CFl kog | Tun cBA3KKU OnucaHvne
Ta pblHKa
MOEX D FXXXSX dbloyepcbl:
FFXCSX o 'FXXXSX' - HeonpefeneHHblli TN  (PbIOYEPCHOTO  KOHTpakTa
(Standardized Unknown Future, Unknown delivery)
FCXCSX
¢ 'FFXCSX' - pacueTHblii hblouepc Ha hOHAOBOW U AEHEeXHOW CeKumsx
FXXCSX pbiHka (Standardized Financial Future, Cash delivery)
FFXPSX « 'FCXCSX' - pacueTHbIii thblouepc Ha TosapHoi 1 NAMEX CeKLMsX pblHKa
(Standardized Commodity Future, Cash delivery), ogHOAHEBHBI thbto-
FCXPSX YepCHbIli KOHTPaKT Ha ToBapbl (30/10TO) C aBTONPO/IOHrauuei
FXXPSX * 'FEXXCSX' - pacueTHblii dhbtouyepc B MHbIX cryvasix (Standardized
FECCSX Unknown Future, Cash delivery)
FEICSX ¢ 'FFXPSX' - nocTaBoYHbI hblOUYEPCHbIN KOHTPAKT Ha (hOHA0BOW U AEHEX-
HOM cekuusix pbiHka (Standardized Financial Future, Physical delivery)
FFSCSX » 'FCXPSX' - nocTaBOYHbIi (hbOUEPCHBIA KOHTPaKT Ha ToBapHoi 1 NAMEX
cekumsax pbiHka (Standardized Commodity Future, Physical delivery)

o 'FXXPSX' - nocTaBOYHbIi (PblOYEPCHBIVi KOHTPaKT B WHbIX Clyvasx
(Standardized Unknown Future, Physical delivery)

¢ 'FFCCSX' - OgHOAHEBHbI (hbO4EPCHbI KOHTPAKT Ha BaltoTy C aBTONpo-
noxrauveii (Standardized Financial Future on Currency, Cash delivery)

* 'FFICSX' - OgHOAHEBHbI (hbloYEPCHBIA KOHTPAKT Ha MHAEKC C aBTOMNpPO-
noHraumeli (Standardized Financial Future on Index, Cash delivery)

* 'FFSCSX' - OgHOAHEBHbIN (hbHOYEPCHbIA KOHTPAKT Ha akuuio C aBTo-
nponoHraupeii (Standardized Financial Future on Stock-Equity, Cash
delivery)

MOEX D FMXXSX MLEG KaneHgapHble cnpefbl

MOEX D OCAFPS OnuMOHBI:
OPAFPS » 'OCAFPS' - amepukaHckuidA noctaBouHblli onumoH Call Ha dobrouepc
OCESCS * 'OPAFPS' - amepukaHCKMin NOCTaBOYHbIV ONUMOH Put Ha dobtovepc
OPESCS * 'OCESCS' - eBponelickunii pacyeTHbiin onuuoH Call Ha akuuto
OCECCS » 'OPESCS' - eBponeiicknii pacyeTHblit onuymoH Put Ha akuuo
OPECCS « 'OCECCS' - eBponelickuii pacuyeTHbIn onumoH Call Ha BantoTy
OCEICS « 'OPECCS' - eBponelickunii pacyeTHbIn onuyoH Put Ha BanoTy
OPEICS » 'OCEICS' - eBponeiickuii pacyeTHbIii onuuoH Call Ha uHaeke
OCETCS * 'OPEICS' - eBponeiickuii pacyeTHbIli onuyoH Put Ha nHaekc
OPETCS « 'OCETCS' - eBponeiickuii pacuyeTHbIli onumoH Call Ha ToBap
OCEFCS » 'OPETCS' - eBponeiickuii pacyeTHbIii onumoH Put Ha ToBap
OPEFCS ¢ 'OCEFCS' - eBponelicknii pacyeTHbIin onumoH Call Ha dbtouepc

« 'OPEFCS' - eBponeiickuii pacyeTHbIn onuuoH Put Ha dhblovepc

MOEX | MHAekcbl

MOEX SBOARD ESXXXX MOEX Board, Akuun

MOEX SBOARDC ESXXXX MOEX Board, Akuumn

MOEX SBOARDB ESXXXX MOEX Board, O6nurayum

MOEX SKRIN Hosoctu - SKRIN
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Ta6n. 2. Kogbl cerMeHTOB pbiHKa ToBapHoii 6upxu ETS

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

ETSC SAG_CLS ESXXXX Knaccuuecknii pbIHOK, CenbX03npoayKumns

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

ETSC SOL_CLS ESXXXX Cekuns Toproe/vm HedTenpoaykramu

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

ETSC SMT_CLS ESXXXX CeKuns Toprosiv metasiiamm

ETSC SAG_AA ESXXXX Cenbxo3npoayKumus

ETSC SMT_AA ESXXXX [MpoMbILLIEHHbIE TOBAPLI

Ta6n. 3. ilekoaupoBaHue cumBorsoB U3 nons CFICode gnsa onunoHos

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

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

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

4.3.2. Security Status (f)

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

Tag ‘ Mone Hannuue OnucaHue

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

22 SecuritylDSource

55 Symbol

326 SecurityTradingStatus*

YHVKasbHbI YUCNOBOI KOZ MHCTPYMEHTA.

'8' - Exchange Symbol

Onucarenb MHCTPYMEHTA.

212010

CocTosiHMe TOProB/U MO UHCTPYMEHTY:

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

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

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

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

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

e '121' - 3aBepLUeH ayKLMOH OTKPbLITUS MO UHCTPYMEHTY. Henb3s cTaButb U yaanaTb
3a8BK/ M0 3TOMY MHCTPYMEHTY.

34



Cneuudukauus npotokona FAST 20.06.2025

Tag Mone Hannuue OnucaHue
e '122'- Ceccus N0 MHCTPYMEHTY NpuocTaHoB/ieHa. Henb3a cTaBuTb 3adBKU, HO MOXHO
yaanaTb N0 3TOMY UHCTPYMEHTY.
e '20' - HensBecTHOE COCTOSAHME TOProB N0 NHCTPYMEHTY
» '123' - Ceccua N0 3TOMY UHCTPYMEHTY UAET. MOXHO CTaBUTb 3asBKW B 3aKpbITUE MO
3TOMY MHCTPYMEHTY.
e '124' - AyKUMOH OTKPbLITUA MO 3TOMY UHCTPYMEHTY MAeT. MOXHO CTaBuTb 3asiBKuN B
3aKpbITUE N0 3TOMY UHCTPYMEHTY.
1148 | LowLimitPx* HWKHWIA NIUMUT UeHbl. TonbKo ANS hbloYepcoB 1 KasleHAaPHbIX CNpeaos.
1149 | HighLimitPx* BepxHuiA NUMUT LieHbl. ToNbKO A1 (ObOYEPCOB U KaneH4apHbIX CNpeaos.
20002 |InitialMarginOnBuy* * hbroyepcsl - rapaHTUiiHoe obecneyeHne nokynarens
* ONUWMOHLI - 6a30BOE rapaHTMitHOe obecnedeHne nog NoKynKy MapXXMpyemoro onum-
OHa
20000 |InitialMarginOnSell* N * hbroyepcel - rapaHTUiiHoe obecneyeHve npoaasLa
* ONuUMOHbI - 6a30BOe rapaHTWiiHoe obecrneyeHne nog OfHY HENOKPLITYIO MO3ULMI0
nognucumka
20001 |InitialIMarginSyntetic* N BasoBoe rapaHTuiiHoe obecneyeHune nog 04Hy NOKPLITYHO NO3MUM0 nognucynka (pyo).
TonbKo A1 ONLMOHOB.

4.3.3. Trading Session Status (h)

Coo6LLeHMe TpaHC/IMPYeTCs B Hayasle U KOHLe TOProBbIX CECCUI 1 MPOMEXYTOYHOTO KMPUHTA.

Tag ‘ Mone

Hannuue OnucaHve

<Standard Message Header>

Y Twun coobueHuns 'h'

336

TradingSessionld

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

¢ '100' - goNoHMTENbHASA CEeCCUSA BbIXOLHOMO AHA

5842

ExchangeTradingSessionID*

N MaeHTndhmkaTop TOproBoii ceccum.

340

TradSesStatus

Y CocTOsiHME TOProBoli ceccun:

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

e '1'- TOPrK NpUOCTaHOB/IEHbI

¢ '3'- TOpru 3aBepLUEHbI N0 BPpEMeEHU

1368

TradSesEvent

N Co6bITVSA TOProBoiA ceccum:

* '0' - BO306HOB/IEHVIE TOPFOB MOC/IE NPOMEXYTOUYHOTO KAIMPYHTA MU Mo-
C/le HOYHOTO TEXHO/OTMYECKOrO NepepbiBa

e 'l' - OTKpLITME N 3aKPbITUE Ceccun

¢ '3'- U3MEeHeHue cTaTyca ceccum

1301

Marketld

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

e 'ETSC' - ETS Eurasian Trading System Commodity Exchange

1300

MarketSegmentld

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

e 'S* - LleHHble Bymaru, obnurauum, ToBapsbl

342

TradSesOpenTime

N [Jata v Bpemsi Hauana TOproBoii ceccuu.

344

TradSesCloseTime

[arta n Bpemsa 3aBepLueHns T0pI'OBOVI ceccun.

35



Cneuudukauus npotokona FAST

20.06.2025

Tag Mone Hanuuue Onucaxve
5840 TradSesIntermClearingStartTime* N Bpemsi Hauas1a MPOMEXYTOUYHOIO KMPUHTa.
5841 TradSesIntermClearingendTime* N Bpems OkOHYaHUSA NPOMEXYTOYHOTO K/IMPUHIa
20066 TradePeriodID Y VaeHTndmkaTop Toprosoro nepvoga.

Cumson ™' - Npu3HaK oTIMumns oT ctaHaapTHoro FIX npotokona.

4.3.4. Security Definition Update Report (BP)

BonatusibHOCTb 1 TeopeTnyeckme LeHbl ONLUMOHOB.

Tag ‘ Mone Hanunuue OnucaHue
<Standard Message Header> Y Tun coobLeHns 'BP'
48 SecuritylD YHUKasbHbI/ YNCO0BOW KO, MHCTPYMEHTA.
22 SecuritylDSource C '8' - Exchange Symbol
5678 Volatility* N BonatnnbHocTb onuuoHa.
20006 TheorPrice* N TeopeTunyeckas LeHa onuuoHa.
20007 TheorPriceLimit* N TeopeTnyeckas LeHa onuuoHa ¢ y4eTom SIMMUTOB.

Cumson ™' - Npu3HaK oTIMumns ot ctaHaapTHoro FIX npotokona.

4.3.5. News (B)

CoobLeHns agMrHUcTpaTopa Toproeoi cuctemsl SPECTRA. HoeocT CKPUH.

Tag ‘ Mone Hanunuue OonucaHue
<Standard Message Header> Y Tvn coobuieHus 'B'
893 LastFragment N MHgukaTop, nokasbiBatoLLuii, ABNSIETCA /M COOBLLEHME NOCefHNM B ce-
pvK COOBLLEHN, CHOPMUPOBAHHBLIX MO HOBOCTU C MAEHTUCIMKATOPOM
NewsID.
[Jonyctumble 3HaYeHus:
* 0 — He nocnegHee coobLueHne
* 1-nocnepgHee coobLyeHve
Mone onuuoHanbHoOe, Npu OTCYTCTBUW NOMS B COOBOLLEHUN cuMTaeTcs,
YTO MaKeT € COobLLEHEM He Bbla hparMeHTUPOBaH.
1472 NewsID N YHUKanbHbI NAEHTUMKATOP HOBOCTH.
42 OrigTime N [ata n Bpems HOBOCTH.
1474 LanguageCode N FA3bIK COOOLLEHUS.
61 Urgency N Mpu3HaK CPOYHOCTU COOBLLEHNS.
148 Headline Y TeKCT 3aro/ioBKa CO0OLLEeHNS.
33 NoLinesOfText Y =1
=>58 Text Y TekcT coobuennsn. FAST gate nepegaet ctpoky B UTF-8 kogupoBke.
1301 Marketld N MIC 6upxn:
* 'MOEX' - Moscow Exchange
« 'ETSC' - ETS Eurasian Trading System Commodity Exchange
1300 MarketSegmentld N CerMeHT pblHKa:
e 'F' - dobtoyepcol
e 'SKRIN'

4.3.6. Market Data Request (V)

FIX-coobweHne ansa 3anpoca NponyLeHHbIX JaHHbIX B ceccun kK cepaucy TCP Recovery.

Tag Mone Hanunuue

OonucaHue

BeginString Y

JonycTumble 3HaYeHus:

* FIX.4.4
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Tag Mone Hanuuue Onucaxve

* FIXT.1.1

9 BodyLength Y [nvHa coobLyeHus.

35 MsgType Y V"

262 MDRegld Y MaeHTudmkaTop 3anpoca.

1182 ApplBegSeqgNum N MopsaaKoBbI HOMEP NEPBOro 3anpallinBaemMoro Coo6LLEHMS.

1183 ApplEndSegqNum N MopsaakoBbIi HoMep nocnefHero  3anpawmvBaemMoro  Ccoo6-
LeHNS. Ecnun 3anpoc Ha ofjHO coobLeHue, TO
ApplBegSeqNum(1182)=ApplEndSegNum(1183). Ecnv 3anpoc Ha Bce
coobleHnss (HO He 6onee MakCMMaIbHOTO uucnia nepecbliae-
MbIX COOOLLeHUIi) nocne onpeAenieHHoro Homepa Coo6LeHusi, To
ApplEndSeqNum(1183)=0(6eCKOHEYHOCTb).

10 CheckSum Y KoHTponbHas cymma.

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

CHanwort ¢

AaHHbIMN.

Tag ‘

Mone

Hanuuue

OnucaHue

<Standard

Message Header>

Y

Tun coobLeHns "W

893

LastFragment

N

MHAMKaTOP, NOKa3bIBaOLLMiA, SBNSETCS N1 COOBLLEHE NOCNeHUM B ce-
puUm COOBLLEHWIA, CCHOPMUPOBAHHBIX MO JAHHOMY UHCTPYMEHTY.

[LonycTumble 3Ha4YeHUs:
« 0 — He nocnegHee coobLeHne
« 1 - nocneaHee coo6LyeHVE

Mone onuuoHanbHOe, NpU OTCYTCTBUW NOMS B COOOLLEHUN cunTaeTcs,
4TO NakeT ¢ coobLLeHNEM He Bbl1 hparMeHTUPOBaH.

911

TotNumReports

KonunuecTtBo coobLeHnii B cHanLwoTe, Y KoTopbix LastFragment = 1.

83

RptSeq

Homep RptSeq nocnegHero MHKPEMEHTa/IbHOTO OGHOB/IEHWSI, BOLLEA-
LUEro B TEKYLLMIA CHAMLIOT PbIHOYHBIX AAHHBIX A7151 MHCTPYMEHTA.

369

LastMsgSegNumProcessed

Homep MsgSegNum nocnegHero coo6LleHusi, OTNpPaB/IeHHOTO B MHKPe-
MEHTa/1bHbIV KaHas1 HA MOMEHT reHepauuu Tekyllero cHanwota.

48

SecuritylD

YHVKa/bHbIA YMCNOBON KOA WMHCTPYMeHTa. B COO6LIEHMsIX B MOTOKe
INDEX B none TpaHcnupyetcs 'nullValue'.

22

SecuritylDSource

'8' - Exchange Symbol

55

Symbol

Kop, MHCTpyMeHTa, HaMeHoBaHue Kypca, UMsl Haekca.

1151

SecurityGroup

He ncnonbsyertca

268

NoMDEntries

Konnuectso 3anuceit MDENtry, BXOAALWMX B @aHHOE COOBLLEeHME.

=>20003

MDEntryTradeType

Z|<|Z2|Zz|0

JT0 nose NocbINaeTcs TOMbKO B COOBLLEHNSIX HA CNOT-PbIHKE U 3HAYEHNe
nonst UMeeT cneayoLmnii LabnoH:

<trade type><repo type><trade status>
Bo3MoxHble 3HaYeHus ans <trade type>:
¢ 'Q' - TpPaH3aKLMn No KOTUPOBKaM

* 'B' - AByXCTOPOHHME TpaH3aKLuum

e 'A' - TpaH3akuun no aykumnoHy

e 'I'- IPO TpaH3aKuun

B03MOXHble 3HaYeHuA oA <repo type>:
e ''(npoben) - 06bIYHaA onepauus

* 'R'- onepauus peno

=>269

MDEntryType

Twn 3anucu:

* '0'- Bid
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Tag

Mone

Hanunuue

OonucaHue

e '1'- Ask
e '2'-Trade
¢ '3'-Index Value

* '4' - Opening Price

¢ '5'- Closing Price

* '6' - Settlement Price

e '7" - Trading Session High Price

e '8 - Trading Session Low Price

.
%]

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

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

* 'w' - O6bEM B 3as1BKax Ha MPOAAXY C YUETOM CUHTETMYECKON NNKBUA-
HOCTM

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

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

» 'y' - O6bEM B 3asBKax Ha Npogaxy 6e3 yuyeta CUHTETUYECKOW NNKBUA-
HOCTU

* 'U'- CTaBKa (hOHAMPOBaHMA NPU OTK/IOHEHWUM LieHbl KOHTPaKTa oT Lie-
Hbl BA 60nblUe 3ajaHHOTO Ha KOHTPaKTe YPOBHS (415 OAHOAHEBHbIX
(hblOYEPCHbIX KOHTPAKTOB C aBTONPOJIOHraLUmeid)

e 'W' - LleHa ayKLMoHa OTKpbITUS

e 'Z' - AmBugeHaHas nonpaska 15 OAHOLHEBHbIX (PbIOYEPCHBIX KOH-
TPaKTOB C aBTONPOJIOHTaLMel Ha UHAEKC UK akKLmMio

* 'U' - IHgukaTuBHasa cTaBka OOHANPOBaHNS (415 OAHOAHEBHBIX (OblO-
YepCHbIX KOHTPAKTOB C aBTONPOJIOHraumeid)

e 'Z' - Tekywasa gneuaeHaHasn nonpaska A8 O4HOOHEBHbIX (ibloyepc-
HbIX KOHTPaKTOB C aBTONPOJIOHTaLMeNn Ha NHAEKC UK akKLmio

« 'm' - TekyLlas pbiHOYHasA LeHa

=>5842

ExchangeTradingSessionld*

MaeHTudmkaTop Toprosoii ceccuu.

=>278

MDEntryID

MaeHTudmKaTop caenku.

=>264

MarketDepth

ny6uHa pbiHKa.

=>270

MDEntryPx

3HaueHve LeHbl, kypca, nHaekca.

=>271

MDEntrySize

O6beM, KONNYEeCTBO.

=>1023

MDPriceLevel

LleHOBOI1 ypoBeHb.

=>272

MDEntryDate

z|1z|1Zz|z2z|2|2|Z2

[lata nocnegHero n3MeHeHNs 3HavyeHus 3anvcu.

3HayeHne NULL B nosnie o3HavaeT TEKYLLYO AaTy.

=>273

MDEntryTime

2

Bpemsa nocneaHero USMeHeHns 3HaveHns 3anucu.

=>346

NumberOfOrders

* KonnuecTBo 3anBOK Ha NOKynKy (15 3anncein c MDEntryType=v (Total
bid volume)*).

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

=>828

TrdType

Tvn caenku:
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Tag Mone Hanuuue Onucaxve
* '0' - pbIHOYHaA caenka
e '22' - appecHas chenka
e '45' - ucnonHeHve onumoHa
« '1000' - ucnonHeHue hbrovepca TPagULNOHHBIM cnocoboM. cnonHe-
HVe pacyeTHOro btoyepca
¢ '1003' - ucTeyeHue onumoHa
e '2002' - cgenka B cucteme RFS
« '1004' - BbIXOA, U3 OQHOAHEBHOTO (hbloYepca ¢ aBTONpPOIoHrauueit
* '1005' - pacueT caenku no 3asBKe C yKasaHuem cnpega TAS
Mone o6s3aTensHo Ans 3anucein ¢ MDENtryType=2 (Trade).
=>20017 |MDFlags* N e '0x1' - MpusHak hrKCKHra 4718 pacyeToB B OCHOBHOM K/IMPUHTE.
¢ '0x100' - Mpu3sHak mKcHHra.
=>15 Currency N Kog BanioThbl.
=>10504 |OrderSide HanpaBneHHOCTb arpeccyBHON 3asBkU, Bbi3BaBLUEl caenky. MepeaaeT-
€A TOSIbKO [/11 CPOYHOTO pblHKa. [lonyCTUMble 3HAYEHUS:
e ‘1’ — 3asBKa Ha nokynky (Buy);
e ‘2’ — 3agBKa Ha npogaxy (Sell).
=>20039 | MDEntrySyntheticSize C O6beM CUHTETMYECKOW JIMKBUAHOCTU.
Mone o6sa3atensHO ana 3anncein B notokax FO-BOOK-1, FO-BOOK-5,
FO-BOOK-20, FO-BOOK-50 — 06HOB/IEHUSI arpernpoBaHHOro ctakaHa.
=>10514 |IndexCrossRate N Kypc MHOCTpaHHOI BanoThl, MCMOMb30BaHHbIA NpY pacyeTe 3HauYeHus
MHAEKca.
My6nukyetca Tonbko B notoke INDEX M TO/MbKO B COOGLUEHUAX C
MDEntryType = '3' - Index Value.
=>625 TradingSessionSubID N Mepuog Topros:
¢ 'S'—ayKUMOH OTKpbITUA
¢ 'N' — HOpMas/IbHbIV Nepuog TOpros
My6nvkyetcsa Tonbko B notoke FO-TRADES 1 To/bKo B COOGLLEHMSIX C
MDEntryType = '2' - Trade.

CumBon *' - Npu3HaK oTIMuns oT cTaHgapTHoro FIX npotokona.

4.3.8. Market Data - Incremental Refresh (X)

OG6HOB/EHME AaHHbIX.

Tag ‘ Mone Hanwuuue OnucaHve

<Standard Message Header> Y Tun coobuyexmns X'

893 LastFragment N MHavkaTop, nokasbiBalLWwuiA, ABNSAETCA NN COOBLLEHNE NOCNEAHNM B Ce-
pvK coobLLeHNiA, CChOPMUPOBAHHBIX MO JAHHOMY UHCTPYMEHTY.
[Jonyctumble 3HaYeHns:
« '0' — He nocneaHee coobLLeHne
« '1'— nocnegHee coobLLeHve
Mone onuuoHanbHOe, NpX OTCYTCTBMMU MO B COOBLLEHMM cuMTaeTcs,
YTO NakeT ¢ coobLeHneM He Bbi1 hparMeHTpoBaH

268 NoMDEntries Y KonunuecTso 3anuceii MDENtry, BXOASILLMX B AA@HHOE COOOLLEHME.

=>83 RptSeq Y MopsaKoBbIA HOMEP MHKPEMEHTa/IbHOTO OGHOB/IEHUS.

=>279 MDUpdateAction Y TuN MHKPEMEHTasIbHOTO 0GHOB/EHNS:
¢ '0'- New
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Tag

Mone

Hanunuue

OonucaHue

« '1'- Change

e '2'- Delete

=>20003

MDEntryTradeType

3T0 Nnose NnockiNaeTcst TONIbKO B COOBLLEHNMSIX Ha CNOT-PbIHKE 1 3HAaYeHue
nonsi UMeeT crefytoLmii LaboH:

<trade type><repo type><trade status>
Bo3MoxHble 3HaYeHust 4ns <trade type>:
¢ 'Q' - TpaH3aKLmMKn No KOTUPOBKaM

¢ 'B' - AByXCTOPOHHME TpaH3aKLuum

e 'A’ - TpaH3akuun no aykKumoHy

e 'I'- IPO TpaH3aKuun

Bo3mOXHble 3HaYeHWs Ans <repo type>:
e ''(npoben) - 06bIYHAA onepauus

* 'R'- onepauus peno

=>31

LastPx

MocnegHas  ueHa  cgenku.  Mcnonb3yetcs  TOMbKO,  Koraa
MDUpdateAction=2.

=>269

MDEntryType

Twn 3anucu:

« '0'- Bid

e '1'- Ask

* '2'-Trade

e '3'- Index Value

* '4'- Opening Price

¢ '5'- Closing Price

* '6' - Settlement Price

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

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

* 'W' - O6bEM B 3as1BKax Ha NPOAAXKY C YUETOM CUHTETMYECKOMN NINKBUA-
HOCTM

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

* 'X' - O6beM B 3as1BKax Ha NOKynky 6e3 yyeta CUHTETUYECKOW NNKBUA-
HOCTH

« 'y' - O6beM B 3asiBKaxX Ha Npofdaxy 6e3 yyeta CUHTETUYECKOW JIMKBUA-
HOCTK

* 'U' - CTaBKa pOHAMPOBAHMS NPY OTK/IOHEHUM LieHbl KOHTPaKTa OT Lie-
Hbl BA GonblUe 334aHHOTO Ha KOHTPaKTE YPOBHS (4151 OAHOAHEBHbIX
(hbloYepPCHBIX KOHTPAKTOB C aBTONPO/IOHraLue)

* 'W' - LleHa ayKLuMoHa OTKpbITUSA
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Tag Mone Hanuuue Onucaxve
e 'Z' - AmBupeHaHan nonpaska /19 OAHOLHEBHbLIX (PbIOYEPCHBIX KOH-
TPaKTOB C aBTONPO/IOHTaLMeNn Ha NHAEKC UK akKLmio
* 'U' - IngukatusHasa ctaska hoHAMPOBaHNA (415 OAHOAHEBHBIX (Obio-
YepCHbIX KOHTPAKTOB C aBTOMPO/IOHraLMeil)
e 'Z' - Tekywas gvBuAeHAHasA nonpaBka 4718 O4HOAHEBHbIX ddbloyepc-
HbIX KOHTPaKTOB C aBTONPO/IOHIaLMEN Ha NHAEKC UN aKLmio
* 'm' - TekyLwian pbIHOYHaA LeHa
=>48 SecuritylD N YHUKaIbHbI YACMIOBOI KOA WMHCTpyMeHTa. B coobLieHusx B MoToke
INDEX B none TpaHcnupyetcs 'nullValue'.
=>22 SecuritylDSource C '8' - Exchange Symbol
=>5842 |ExchangeTradingSessionld* N M peHTudhmkaTop TOproBoii ceccuu.
=>278 MDEntryID N MaeHTudmkaTop caenku.
=>264 MarketDepth N ny6yHa pbiHKa.
=>270 MDEntryPx N 3HaueHue LeHsbl, Kypca, nHaekca.
=>271 MDEntrySize N O6beM, KOMYECTBO.
=>1023 |MDPriceLevel N LleHOBOI1 ypOBEeHb.
=>272 MDEntryDate N [ata nocsiegHero M3MeHeHNs 3Ha4yeHns 3anucu.
3HaveHve NULL B nosie o3HavaeT TekyLLyto aaty.
=>273 MDEntryTime N Bpemsa nocneaHero USMeHeHns 3HavyeHns 3anucu.
=>346 NumberOfQOrders N « KonunuyecTBo 3asBOK Ha NOKynKy (15 3anuceit ¢ MDENtry Type=v (Total
bid volume)*).
* KonuuecTBo 3asBoOK Ha npogaxy (gons 3anvceid ¢ MDEntryType=w
(Total offer volume)*).
=>828 TrdType C Tvn coenku:
* '0' - pbIHOYHaA caenka
* '22' - afipecHas caenka
e '45' - ucnosHeHve onumoHa
« '1000' - ucnonHeHwue hbrovepca TPagULNOHHBLIM cnocoboM. cnonHe-
HVe pacyeTHOro hbtoyepca
* '1003' - ncteueHue onuuoHa
e '2002' - cgenka B cucteme RFS
+ '1004' - BbIXOA U3 OAHOAHEBHOTO (hblovepca ¢ aBTonposioHraymnel
* '1005' - pacueT caenku no 3asBke C yKasaHmem cnpega TAS
Mone o6s3aTensHo Ans 3anucein ¢ MDEnNtryType=2 (Trade).
=>55 Symbol Kog, nHCTpymeHTa, HaMMeHoBaHue Kypca, Ms NHAeKca.
=>20017 | MDFlags* N e 'Ox1' - Mpu3Hak YUKCUHra 4151 pacyeToB B OCHOBHOM K/IMPUHTE.
* '0x100' - Mpu3sHak mKCHHra.
=>15 Currency N Kog BantoTbl.
=>1151 | SecurityGroup N He ncnonbsyertca
=>20018 |Revision CnyxebHoe none nogcucteMsl penavkauuu. MNone TpaHcAnpyeTcs ToNb-
KO ANl KOTMPOBOK, caenok n market fundamentals co cpoyHOro pbiHKa.
=>10504 |OrderSide N HanpaeneHHOCTb arpeccrBHOl 3aBKU, Bbi3BaBLUEn caenky. MNepegaet-
€S TONIbKO A1 CPOYHOTO pbiHKa. [lonyCcTUMble 3HAYEHNS:
* ‘1’ — 3anBKa Ha MNokyrky (Buy)
« ‘2" — 3asBKa Ha npogaxy (Sell)
=>20039 | MDEntrySyntheticSize C O6bEM CUHTETMYECKOW NIMKBUAHOCTU.
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Tag Mone Hanuuue Onucaxve

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

=>746 Openlinterest N OTKpbITbIVi MHTEPEC - KOMMYECTBO MO3WLWIA NO UHCTPYMEHTY Ha PbIH-
ke nocne cgenku. MNone ob6s3arensHo Ansa 3anuceii ¢ MDEnNtryType=2
(Trade) B notoke FO-TRADES

=>10514 |IndexCrossRate N Kypc MHOCTpaHHOl BasoThbl, UCMOMNb30BaHHbIV NPY pacyeTe 3HavyeHus
nHAekca.
My6nukyetca Tonbko B notoke INDEX M TOnbko B COOGLUEHMSIX C
MDEntryType = '3' - Index Value.

=>625 TradingSessionSubID N Mepuog Topros:
e 'S'— ayKUMOH OTKPbITUSA
* 'N'— HOpMasIbHbIli Nepuog TOpros
My6nukyetcs Tonbko B notoke FO-TRADES 1 TONbKO B COOGLLEHNAX C
MDEntryType = '2' - Trade.

CumBon *' - Npu3HaK oT/IMuns OT cTaHdapTHoro FIX npotokona.

4.3.9. DiscreteAuction (U1)

Co006LLeHMe COAEPKUT AaHHble N0 ayKLMOHY OTKPbITUS.

Tag ‘ Mone Hanuuue OnucaxHve

<Standard Message Header> Y Tun coobLueHns 'Ul'

20046 TradSesCloseTimeFrom Y Hauano nHtepBana BpemMeHu, B TEHEHNM KOTOPOro Npon3oiaeT npekpa-
LLileHVe Nnpuema 3asiBOK [UCKPETHOrO ayKLuoHa

20047 TradSesCloseTimeTill Y KoHel, nHTepBasia BpeMeHu, B TEHEHNW KOTOPOro Npou3oigeT npekpa-
LleHVe npuema 3asBOK [UCKPETHOIO ayKLumoHa

342 TradSesOpenTime Y Bpemsa Hauana npremMa 3asaBOK AUCKPETHOrO ayKLuuoHa

21002 AuctionID Y MaeHTndmkaTop AMCKPETHOTO ayKLmoHa

5842 ExchangeTradingSessionID Y Homep ToproBoii ceccum

20048 EventIDOpen Y Homep crHxpocobbITus Havasia nprvema 3asBoK AUCKPETHOIO ayKLoHa

20049 EventIDClose Y Homep CMHXPOCOO6LITMSA OKOHYaHMS NpremMa 3asiBOK AUCKPETHOTO ayKuu-
oHa

711 NoUnderlyings N KonnyectsBo NOBTOPSAOLLUXCA 3/IEMEHTOB B rpynne

311 => UnderlyingSymbol N Kop, 6a30BOro KoHTpakTa

20066 TradePeriodID Y MaeHTndmkaTop TOproBoro nepuoga.

4.3.10. SecurityMassStatus (CO)

MakeTnpoBaHHOe COO06LLEHME A1 YCKOPEHHOW pa3fayun TOProBbIX CTaTyCOB MHCTPYMEHTOB. CO06LEeHNs hparMeHTUPYIOTCA NO AOCTUXeE-
HUI0 MakCMMasibHOro pasmepa yka3aHHOro B KOHdMrypaumm Lw3a. B kaxaom nakeTe TpaHCMPYeTCs NOBTOPSOLWAACcA rpynna none,
cofepxalias naeHTUgUKaTop MHCTPyMeHTa 1 ero ctatyc. MNepsblii nakeT B cepumn nomevatotca donarom LastFragment=0. MocnegHwii na-
KeT nomeyvaetcs oriarom LastFragment=1.

Tag Mone Hanunuue OnucaHue
<Standard Message Header> Y Tun coobueHus 'CO!
146 NoRelatedSym Y KonunuecTso cTartycos.
=>48 | SecuritylD C YHVKasbHbI YAC/IOBOW KOO MHCTPYMEHTA.
=>22 | SecurityIDSource Y '8' - Exchange Symbol
=>55 | Symbol Y Onucaresnb UHCTPYMEHTA.
=>326 |SecurityTradingStatus* Y CoCTOsIHME TOProB/N MO UHCTPYMEHTY:

 '21' - Ceccusi N0 MHCTPYMEHTY HasHaueHa. Henb3si cTaBUTb 3as1BKM, HO MOXHO yaa-
JIITb 1O 3TOMY UHCTPYMEHTY.

e '17' - Ceccus N0 MHCTPYMEHTY OTKpbITa. MOXHO CTaBUTb N yAasIAaTh 3asBKW N0 3TOMY
WNHCTPYMEHTY.
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Tag

Mone

Hannuue

OnucaHune

e '2'-TlpnocTaHoBKa TOPros No BCEM NHCTPYMEHTaM. Hesnb3s CTaBUTh 3adBKU, HO MOX-
HO yaansitb.

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

e '119' - CtapTtoBas! ayKUMOH OTKPbLITUA MO UHCTPYMEHTY. MOXHO CTaBUTb U yaaifaTb
3asBK/ M0 3TOMY MHCTPYMEHTY.

e '121' - 3aBepLUeH ayKLMOH OTKPbLITUS MO UHCTPYMEHTY. Henb3s cTaButb U yaanaTb
3asBK/ M0 3TOMY MHCTPYMEHTY.

e '122'- Ceccus N0 MHCTPYMEHTY NpuocTaHoBeHa. Henb3a cTaBUTh 3asiBK1, HO MOXHO
yAaUIATb M0 3TOMY UHCTPYMEHTY.

* '20' - Hem3BecTHOE COCTOSIHUE TOPFOB MO UHCTPYMEHTY

CumBon ™' - Npu3HaK oTIMuns oT cTtaHgapTHoro FIX npoTtokona.

4.3.11. SecurityGroupStatus (f)

[pynnoBoli cTaTyc MHCTPYMEHTOB. Vicnosib3yeTcs f/18 YCKOPEHHOI pa3fayun TOProBbiX CTATyCOB MHCTPYMEHTOB. [MoApo6Hee Npo anroputm
nosly4eHunst ctatyca MHCTPyMeHTa no coobuleHnto SecurityGroupStatus (f) cm. pasgen "pasgen 4.8".

Tag

Mone

Hannuue

OnucaHune

<Standard Message Header>

Y

Tun coobuexuns 'f'

20064

SecurityGrouplD

Y

M aeHTUdMKaTOop rpynnbl MHCTPYMEHTOB.

20058

HaltType

Y

Tun NnprMocTaHoBKK (rPynNMoBOro cTatyca MHCTPYMEHTOB):

» '0' - CooblueHune SecurityGroupStatus (f) ¢ HaltType=0 (Empty Halts). KnueHT gon-
XXEH NOYNCTUTL BCE rPYNMoBble CTaTyChl HA CBOEl CTopoHe U HE nepencnonb3oBatb
paHee npucnaHHble naeHTudukaropsl SecurityGrouplD.

» '1'- Ha ceccuio.

e '2'- CeKkuus.

» '3'- CeKkuusa + Pexxum Topros.

o '4'- ®BK.

e '5' - VIHCTPYMEHTbLI U3 pexxnma TOpros.

* '6' - VIHCTPYMEHTbI U3 pexunma Topros + ®BK.

e '7'- 'pynna MHCTPYMEHTOB.

» '8' - 'pynna MHCTpyMeHTOB + PBK.

20059

TradeModeMask

Pexum Topros (6uToBas macka ¢ ofHVM B3BELAEHHbIM GUTOM):
* '0' (cOpoLLeHbI BCe BUTHI) - BCE PEXUMbI

* '0x1' - ®boyepchbl, aHOHUMHBIA.

e '0x4' - ONUMOHbI, aHOHUMHBIA.

» '0x2000' - KaneHpapHble cnpefbl, aHOHUMHBIA.

» '0x10000' - KonnarepanbHblii, afpecHbli.

* '0x20000' - OgHOAHEBHbIN (hbloYepc C aBTONPOIOHrauunein, aHOHUMHBIN.

20060

GroupMask

lpynna nHcTpymeHTOoB (6MTOBasA Macka C OAHUM B3BEAEHHbIM GUTOM).
* '0' (copoLueHbl Bce 6UTbI) - BCe rpynnbl

» '0x1' - CBobogeH

» '0x2' - MepenonHexune HaltGroupMask

* '0Ox4' - 3anpet TOproearb B AOMNO/HUTE/IbHYIO CECCUI0

* '0x10' - cnonHeHue B MK (nocTtaBka)
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Tag Mone Hanuuue

OnucaHue

e '0x20' - XanbTbl, CBA3aHHbIE C AUCKPETHLIMK ayKLMoHamu

20061 |SectionID Y

NaeHTUdmMKaTop cekumm:
* '0' - Bce cekumn.

* '1'- PoHpOBaAA CeKLUSA.
» '2'- ToBapHas cekuus.

e '3' - [leHexHasn cekuus.

20062 |BaseContractlD Y

MpeHTndomkaTtop ®BK (dhblouepcHoro 6a3oBoro KOHTpakTa).

326 SecurityTradingStatus* Y

Pexxum ans rpynnbl UHCTPYMEHTOB:

» '18' (Not available for trading (end of session)) - 3anpeLyeHo Bce.
» '2' (Trading halt) - 3anpeLleHo BCce KpOMe CHATUA 3asBKU.

» '123' (Close position) - 3anpeLeHo yBennyeHne nosnumm.

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

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

PeX1Mbl NepeuncrieHbl B nopsigke yobiBaHUA NpropuTeTa (CTPOroCTY OrpaHnuyeHus).

60 TransactTime Y

Bpems cMeHbl cocTosIHUSA. 64-6UTHOE Lienoe 6e33HakoBOe, B KOTOPOM 3aKOAMpOBaHa
pata v Bpems: YYYYMMDDHHMMSSsss B Talim3aoHe UTC.

4.4. O6wan uHcpopmayua no ceccun

FastGate He TpaHcnupyeT 3HadeHve O B nonsx MDEntryPx, MDEnNtrySize ans Bcex Market Data Entry, kpome Market Data Entry c
MDEntryType: 'U', 'z, 'U', 'Z' aNns oQHOAHEBHbIX (PbOYEPCHBIX KOHTPAKTOB C aBTONPOsIOHraumeid. KNmeHT nocne nonyyeHns cnucka MHCTpy-
MEHTOB, Ha3HaYeHHbIX B HOBYIO TOPrOBYHO CECCUI0, JO/DKEH A1 KuKA0ro MHCTPYMeHTa nHuumanusmposatb nons MDEntryPx, MDEntrySize
B 3HayeHue O ansa scex Market Data Entry, onucaHHbIX Hxe B Tabnuue Market Data Entry. Janee nu6o oxuaaTs NosydeHnss HeHyeBbIX
3HaueHuii B nonsax MDEnNtryPx, MDEntrySize, n1n60 nocne okoH4YaHUsi TOProBoli ceccumn 3HadeHust noneii MDEntryPx, MDEntrySize ocTa-
10TCA HYNEBbIMU, YTO BO3MOXHO B C/ly4asix OTCYTCTBUS 3asBOK /N CAEMN0K N0 MHCTPYMEHTY B TEHEHWUN TOProBOii ceccum.

B Ta6n|/|u,e npmeegeHbl HECKOJ/IbKO NepeMeHHbIX, KOTOpble OTpaXaloT COCTOSAHNE PbIHKA B TEYEeHne TOpFOBOVI ceccumn. 3HaveHns nepemMeH-
HbIX MOTYT U3MEHATbLCA NOoJ, BO3,D,eVICTBVIeM PasnnYHbIX CO6bITWI Ha PbIHKE:

Market Data Entry type MDEntryType MDEntryPx MDEntrySize Market
Opening Price 4 . - SIFOC
Closing Price 5 . - SIFOC
Settlement Price 6 . - SIFO
Trading Session High Price 7 . - SIFOC
Trading Session Low Price 8 . - SIFOC
Trading Session VWAP Price 9 . - SIFO
Cumulative Trade Volume B . . SIFOC
Open Interest C - . FO
Market capitalization s . - |
Total bid volume with synthetic liquidity Y - . FOC
Total offer volume with synthetic liquidity w - . FOC
Total bid volume without synthetic liquidity X - . FOC
Total offer volume without synthetic liquidity y - . FOC
Opening auction price w . - F
CTaBka (hoHAMPOBaHUS NpY OTK/TOHEHUM LieHbl KOHTpakTa u . - F
OT LieHbl BA 60/1bLUE 33JaHHOTO Ha KOHTPAKTE YPOBHS (4151
O[JHOAHEBHbIX (DbOYEPCHBIX KOHTPAKTOB C aBTONPOJ/IOHTa-
unen)
[JvBunaeHaHas nonpaska A/18 OAHOAHEBHbIX (hbIOUEPCHBIX z . - F
KOHTPAKTOB C aBTONPOIOHraLmMel Ha UHAEKC UK akLmio
MHavkaTBHas cTaBka hoHAMPOBaHWA (4155 OQHOLHEB- U . - F
HbIX (hbIOYEPCHBIX KOHTPAKTOB C aBTONPOJIOHrauueil)
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Market Data Entry type MDEntryType MDEntryPx MDEntrySize Market
Tekywaa gusuMaeHAHaa nonpaska AN OAHOAHEBHbIX z . - F
dhbloYEePCHBIX KOHTPAKTOB C aBTOMPO/IOHTaLMel Ha NHAEKC
UM aKumio
Tekywasa pblHOYHasA LeHa m . - FOC

CermMeHTbl pblHKa:
* F — dhbtoyepcel,
¢ O — OMuUMOHBI,
 C - KaneHgapHble cnpeabl,
e | —vHpekcsl,
* S — LeHHble Bymaru, obnuraumm, ToBapsl.
[ns kaneHgapHbIx cnpefos TpaHcnupyetca MDEntryPx = 0 B coo6uieHnn Cumulative Trade Volume.
VcknoyueHna us ctadgapra FIX-npotokona:
» coobuieHne Trade Volume cogepxut nons:
* MDENntrySize — K0/IM4eCTBO aKUMii M KOHTPAKTOB B CAeMKax 3a AeHb (CTaHgapTHoe 3HadeHne FIX);
* MDEntryPXx — COBOKYMHbIA HEBHOI 060POT B Ba/IOTE MHCTPYMEHTA;
* coobuieHve Open Interest cogepXxuT none:
* MDEntrySize — KO/IM4ECTBO aKLMIA UK KOHTPAKTOB;
» coobuieHne Market capitalization cogepxuTt none:
¢ MDEntryPx — kanutanusauusa nHaekca no akuusm;
» coobuieHune Total bid volume with synthetic liquidity /Total offer volume with synthetic liquidity cogepxwut none:
* MDEntrySize — o6Luee Ko/IM4eCcTBO akLWii UM KOHTPaKTOB C YYETOM CUHTETUYECKOW IMKBUAHOCTU.
» coobueHune Total bid volume without synthetic liquidity/Total offer volume without synthetic liquidity cogepxut none:

* MDEntrySize — o6LLee Ko/IMYecTBO akLWii Un KOHTPAKTOB 6€3 yueTa CUHTETUUYECKO NINKBUAHOCTY.

4.5. Cooo6ueHne Empty book (MDEntryType = J) B NOTOKax arpermpoBaHHbIX
CTakaHoOB

Coob6ueHne Empty Book 0653biBaeT kneHTa yaauTb AaHHbIe MO ONpefe/leHHOMY UHCTPYMEHTY.
M aeHTudmKaTop MHCTPYMEHTa coaepxunTcs B none SecuritylD.
Mone ExchangeTradingSessionID ocTaeTcs nycTbiM.

Coob6LeHre NocklnaeTcs B KOHLLE TOPTOBOM CECCUN U B TEXHOIOTMYECKME NepepbIBbl B OCHOBHbIX NOTOKax (incr): FO-BOOK-1, FO-BOOK-5,
FO-BOOK-20, FO-BOOK-50, SPOT-BOOK-1, SPOT-BOOK-20.

B noTtokax Recovery (snap): FO-BOOK-1, FO-BOOK-5, FO-BOOK-20, FO-BOOK-50, SPOT-BOOK-1, SPOT-BOOK-20 coobuieHne J
(Empty book) nepefaetcs B c/lyyae OTCYTCTBMS 3asiBOK MO AaHHOMY MHCTPYMEHTY. OTCYTCTBME COOOBLLEHU MO UHCTPYMEHTY B YKa3aHHbIX
notokax Recovery (shap) o3HayaeT OTCYTCTBME 3as1BOK N0 JaHHOMY UHCTPYMEHTY.

4.6. NMpnmep 06padOTKN MHKPEMEHTAIbHbIX OOHOB/EHUN arpernpoBaHHbIX
CTaKkaHOB

CoCTOsiHME arperypoBaHHONO CTakaHa, KoTopoe 6yAeT UCMO/b30BaTLCS B 3TOM pasfere :

Bid Offer
Level Quantity | Price Quantity | Price
1 100 241100 30 2412,00
2 500 2410,50 S0 241300
3 950 2410,00 400 2413.50
4 500 240%,00 500 2414,00
35 300 2408,50 320 2414,50
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HekoTopble 3ameyaHns No 3TOMy arpermpoBaHHOMY CTakaHy:
* LEHOBbIE YPOBHM OTCOPTMPOBaHbI MO kofioHkam Level v Price ;
« Tabnuua Bid oTtcopTpoBaHa no konoHke Price B nopsake yobiBaHus;

« Tabnuua Offer oTcopTpoBaHa No Ko/oHke Price B Nopsiike Bo3pacTaHusl.

OGHOB/EHNE CYLLECTBYIOLIENO LLEHOBOIO YPOBHS

Korga BbicTaBneHa HOBasi 3asiBKa U CYLLECTBYHOLLAS 3asiBKa CBEAEHA B CAE/KY U/ OTMEHEHA, N3MEHSIIOTCS HECKO/TbKO LEEHOBBIX YPOBHEIA.
Coo6LLeHMe Ha 0GHOBMEHWE BYAET OTNPABNEHO, TO/IKO €C/IN OHO OTHOCUTCS K arperMpoBaHHOMY CTakaHy U3 5-Tv YpOBHEA.

370 Nnpumep coobLLeHNs Ha 06HOB/IEHNE, KOTOPOE CCblNaeTcsa Ha cyllecTsytowwmii Market Data Entry . CoobLueHne oTnpaBneHo B pe3y/b-
TaTte fo6aBneHns HoBoOM 3asBku * Buy 20 GAZP @ 2409.00":

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

AFperMpOBaHHbII‘fl CTakaH [0/DKeH 6bITb OGHOB/IEH TaK :

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

HoBblii LeHOBOIi ypoBeHb

CospnaeTtcst HOBbI LLIEHOBOW YPOBEHb B pe3ysibTaTte BbICTaBMeHMs 3asaBku, otnpasnsietcs Market Data Entry ¢ MDUpdateAction = New
[ CO3[4aHNs 3TOr0 HOBOTO LIEHOBOTO YPOBHS.

Hanpumep, ABe 3a8BKM 6blV BbiCTaBMEHbI 0AHOBPEMEHHO Ha MHCTPYMEHT GAZP ( ¢ naeHTUdnkaTtopom MHcTpymeHTa SecuritylD = 12345):
‘ Sell 40 by 2412.50' n * Sell 20 by 2412.50'. Co3gaeTcsa HOBbI LLeHOBOW ypoBeHb Level = 2. Bce LEeHOBbIe YPOBHU C HOMepamu 2-5
[OMKHbI ObITb HESBHO CABWMHYTbI BHWU3 Ha No3uuun 3-6. 36bITOYHBIV ypoBEeHb 6 AOMKEH ObITb HEABHO OTOGPOLUEH — HE OTMpaBseTCA
COOTBETCTBYIOLLIErO COOBLLEeHUS.

Takoe Market Data Entry oTcblnaetcs kak YacTb coobuieHust Market Data Incremental Refresh:

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

ArpervpoBaHHblii CTakaH 5- oif ry6uHbl fOMKeH 6biTb 0GHOB/IEH COOTBETCTBYHOLLMM 06PA30M !
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Bid Offer
Level Quantity | Price Quantity | Price
1 100 241100 30 2412,00
2 500 2410,50 60 2412.50
3 950 2410,00 S0 241300
4 520 240%,00 400 2413.50
35 300 2408,50 500 2414,00

YaasieHue CyLecTBYIOLEro LIEHOBOIO YPOBHS

CyLIJ,eCTByI-OLIJ,aFI 3asBKa 6bla cBefeHa B CAENIKY NN OTMEHEHa, COOTBeTCTBy}OLLWIVI Ll,eHOBOVI YpOBEHb 6bIn yoaseH.

Hanpumep, Bce 3asBkM 6bInn yaaneHbl Ha LeHoBoM ypoBHe “ Offer 90, 2413.00". LieHoBble YpOBHM ¢ HOMepamu 4-5 A0/MKHbI ObITb HESBHO

CLBUHYTbI BBEPX Ha no3uuumiu 3-4. MosiBAsSETCs LeHOBOI YpoBeHb U3-3a NPEAEOB arperpoBaHHOMO cTakaHa 5-0ii I1y6uHbI.

Takve Market Data Entries oTcblnatoTcst Kak YacTb cooblieHust Market Data Incremental:

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

ArpernpoBaHHbIii cTakaH 5-0ii r1y6uHbI OKEH 6bITb 0GHOB/IEH COOTBETCTBEHHO :

Bid Offer
Level Quantity | Price Quantity | Price

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

320 2414,50

4.7. NpeHTU(PMKATOPbl NUHCTPYMEHTOB

B coobuwenusx Security Definition (d), Security Status (f), Security Definition Update Report (BP), Market Data - Snapshot / Full Refresh
(W), Market Data - Incremental Refresh (X) naeHTndunkaropsl MHCTPYMEHTOB NepeaarTcs B MONSX:

¢ SecuritylD - YHUKanbHbIi YNCIOBOW KO, MHCTPYMEHTA;

 Symbol - CUMBOSIbHbIN KO UHCTPYMEHTA.

47



Cneuudukauus npotokona FAST 20.06.2025

B Ta6r||/|ue onucaHo Kakoe nosie cneayert Ucnosib3oBaTb B Ka4yecTBe I/I,quTI/I(pI/IKaTOpa MHCTPYMEHTa B KaXKA0M NOTOKe.

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

4.8. 'pynnoBble cTaTyCbl UHCTPYMEHTOB

Fast Gate pa3gaeT cTaTyCbl MUHCTPYMEHTOB MO rpynnam UHCTPYMeHToB (coobLueHne SecurityGroupStatus (f)). K ogHOMY MHCTPYMEHTY Mo-
XEeT 6bITb NPUMEHEHO HECKO/IbKO FPYNMoBbIX CTaTyCOB, COOTBETCTBEHHO OAMH MHCTPYMEHT MOXET BXOAUTb B HECKO/LKO rpynn. Pasgava
cTaryca WHCTPYMEHTa Mo rpynnam (MIHCTPYMEHTOB MHOrO, rpynn Masio) No3BofisieT 3KOHOMUTL Tpadvk, Tak kKak He Hafo nonydartb 06HO-
B/IEHVS N0 BCEM WHCTPYMEHTaM, a Takxe NOBbILLAET CKOPOCTh pacyeTa caMoro CTaryca MHCTPYMEHTOB.

4.8.1. ANroput™M BbI4UC/IEHUS TOPrOBOrO cTaTyca MHCTPYMEHTa U3 cTaTycoB rpynn

VIHCTpyMeHT BXOAWUT B OAHY wnu Gonee rpynn. Kaxaas rpynna uMeeTt TOproeblii cTtaryc B none SecurityTradingStatus coo6uyeHus
SecurityGroupStatus (f). /AToroBblii cTaTyc MHCTPYMEHTA - 3TO XY/LLWii (Camblil CTPOruit) 13 CTATyCOB rpynn, B KOTOPbIE BXOANUT MHCTPYMEHT.
ToproBble CTaTychbl rpynMbl UHCTPYMEHTOB:

» '18'- 3anpeLleHo BCe.

e '2'- 3anpeLLeHo BCe KPOMe CHATUA 3asBKU.

e '123' - 3anpeLleHo yBenmyeHne nosunumm.

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

* '17' - Pa3pelleHo Bce.

Crarycbl nepeuncrieHbl B nopsake yobiBaHUs npuopuTeTa (CTPOrocTn orpaHnyeHus).

KnueHT MmoxeT no coobuieHnam Security Definition (d) n SecurityGroupStatus (f) camocTosTenbHO paccunTarb TOProBbliA CTATyC UHCTPY-
MEeHTa Mo crefyioLemy anropuTmy:

1. KNueHT NoanvcbIBaeTCs Ha TONVKK NoToka Instrument Incremental v coxpaHsieT nonyveHHble coobLyeHus SecurityGroupStatus (f).

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

3. KnneHT nonyyaeT cHanwoT rpynnoBbiX CTaTyCOB MHCTPYMEHTOB (coobluenuns SecurityGroupStatus (f)) n3 TonmkoB notoka Instrument
Replay.

4. CTpouT KOHTeHep MHCTPYMEHTOB instrument_state no 3anncam 13 cHanwota coobueHnii Security Definition (d) n 13 cHanwoTa coo6-
LeHwn SecurityGroupStatus (f). 9nemeHTbl KOHTEliHepa:

* SecuritylD — YHuKasibHbI MAEHTUMKATOP MHCTPYMEHTA.
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TradeModeMask - Pexm Topros, B KOTOpbI/i BXOAUT UHCTPYMEHT. 3HayeHne u3 nons TradeModelD npeo6pasyeT B Macky ¢ OfAHUM
BKJ/IOYEHHbIM 6UTOM (donarom).

GroupMask — Macka, B KOTOpOIi BKNOUEHbI 6UTbI (hnarn) ¢ Homepamu rpyn, B KOTOPble BXOAWT AaHHbIA UHCTPYMEHT.
SectionID - igeHTudmkaTop cekumm.
BaseContractID - aeHTudukatop $EK (dhbrouepcHoOro 6a3oBoro KOHTpakTa).

KoHTeiiHep map<SecurityGroupID, SecurityTradingStatus> security _groups_map. map — 3T0 OTCOPTMPOBAaHHLI accoLuaTyBHbIiA
KOHTelHep, cogepxalluii napbl KoY-3Ha4YeHNe € YHUKaUTbHbIMUN K/oYaMu.

. ObpaboTka cooblieHuns SecurityGroupStatus (f) BbINONHAETCA cneayowmmM 06pa3om.

[insa kaxgoro nonyyeHHoro coobLeHuns no nonto HaltType onpegensieT Tun rpynnoBoro cratyca v BbINO/IHAET COOTBETCTBYIOLLYH0 06pa-
60TKY:

a.

'0' - EmptyHalts.

KNMeHT AO/MKEH BO BCEX MHCTPYMEHTAaX B KOHTeliHepe instrument_state ouMCTUTL KOHTEHep security_groups_map.

. '1' - Ha Toprosyto ceccuio.

KnneHT gonmxeH BO BCEX MHCTPYMEHTax B KOHTelHepe instrument_state B KOHTeliHep security_groups_map [06aBuTb 3/1EMEHT ¢
nonsimu: SecurityGrouplD, SecurityTradingStatus. Ecnv Takoli 3N1EMEHT yXe eCTb B KOHTeilHepe, TO K/IMEHT A0/KEH 0GHOBUTL B
3anemMeHTe 3HaveHue nons Security TradingStatus Ha 3HaveHne nons SecurityTradingStatus, B3aToe u3 ob6pabdaTbiBaemoro coobLleHuns
SecurityGroupStatus (f).

. '2' - CeKuus.

KnneHT pomxeH HaiTu B KOHTeHepe instrument_state Bce MHCTPYMEHTbI, Y KOTOPbIX 3HauyeHuWe nons SectionlD coBnagaer co
3HaueHneM nons SectionlD 13 obpabaTbiBaemoro coobueHusi SecurityGroupStatus (f). B HallieHHbIX MHCTPYMEHTaX B KOHTelHep
security_groups_map o6asuTb 3neMeHT ¢ nonsmu: SecurityGrouplD, SecurityTradingStatus. Ecniv Takoii 3N1eMEHT yXe ecTb B KOH-
TeliHepe, TO KNIMEHT A0/MKEH 06HOBUTL B 3/IeMEHTe 3HadeHve nons SecurityTradingStatus Ha 3HaueHue nons SecurityTradingStatus,
B3ATOE N3 06pabaTbiBaeMoro cooblueHns SecurityGroupStatus (f).

. '3' - CeKkums + Pexum Topros.

KnneHT pomxeH HaiTu B KOHTeHepe instrument_state Bce MHCTPYMEHTbI, Y KOTOPbIX 3HauyeHWe nons SectionlD cosnagaer co
3HayeHneM nonsa SectionlD n3 obpabaTbiBaemMoro coobuleHns SecurityGroupStatus (f), n 3HaveHvne nonst TradeModeMask cosna-
naet co 3HayeHneM nonst TradeModeMask 13 obpabatbiBaemoro cooblyeHus SecurityGroupStatus (f). B HalifeHHbIX MHCTPYMEH-
Tax B KOHTeWHep security_groups_map gobaBuTb 3/1eMeHT ¢ nonsmu: SecurityGrouplD, SecurityTradingStatus. Ecnun Takoit ane-
MEHT Y€ eCTb B KOHTEeliHepe, TO KMEHT A0/KeH OGHOBUTL B 3/1leMeHTe 3HadeHune nona SecurityTradingStatus Ha 3HauyeHue nons
SecurityTradingStatus, B3sToe 13 obpabartbiBaeMoro coobueHus SecurityGroupStatus (f).

. '4' - ®BK.

KnueHT gomkeH HaliTu B KOHTeliHepe instrument_state Bce MHCTPYMEHTbI, Y KOTOPbIX 3HayeHve nons BaseContractlD coBnaga-
€T COo 3HayeHunem nons BaseContractlD n3 o6pabartbiBaeMoro coobLyeHusi SecurityGroupStatus (f). B HaliieHHbIX UHCTPYMEHTax
B KOHTeliHep security _groups_map [06aBuTb 3neMeHT ¢ nonsmu: SecurityGrouplD, SecurityTradingStatus. Ecnu Takoii anemeHT
yXe ecTb B KOHTeliHepe, TO K/IMEeHT [O/KEH OGHOBWTbL B 3neMeHTe 3HaueHue nons SecurityTradingStatus Ha 3HaveHue nons
SecurityTradingStatus, B3sToe 13 obpabartbiBaeMoro coobueHus SecurityGroupStatus (f).

'5' - IHCTpPYMEHTbI U3 pexunma TOpros.

KnueHT pgomkeH HaiiTy B KOHTeliHepe instrument_state Bce MHCTPYMEHTbI, Y KOTOPbIX 3HayeHve nons TradeModeMask cosnapa-
€T co 3HauyeHueM nons TradeModeMask u3 obpabatsiBaeMoro coobuieHus SecurityGroupStatus (f). B HalileHHbIX WHCTPYMEH-
Tax B KOHTeWHep security_groups_map gobaBuTb a/1ieMeHT ¢ nonsmu: SecurityGrouplD, SecurityTradingStatus. Ecnm Takoit ane-
MEHT Y€ eCTb B KOHTEeliHepe, TO KIMEHT A0/MKeH OGHOBUTL B 3/1IeMeHTe 3HadeHune nona SecurityTradingStatus Ha 3HauyeHue nons
SecurityTradingStatus, B3sToe 13 obpabartbiBaeMoro coobueHus SecurityGroupStatus (f).

. '6' - IHCTpyMeHTbI U3 pexuma Topros + ®BK.

KnneHT fo/mkeH HaiiT B KOHTeliHepe instrument_state Bce MHCTPYMEHTbI, Y KOTOPbIX 3HaveHve nons TradeModeMask coBnapaet
co 3Ha4yeHnem nons TradeModeMask 13 ob6pabarbiBaeMoro coobleHusa SecurityGroupStatus (f), n 3HaveHve nonsa BaseContractID
coBnagaert co 3HadyeHnem nonsi BaseContractlD 13 obpabatsiBaeMoro coobuexmnst SecurityGroupStatus (f). B HallieHHbIX MHCTpPY-
MEHTax B KOHTEiHep security _groups_map A06aBuTb 31eMeHT ¢ nonamu: SecurityGrouplD, SecurityTradingStatus. Ecnu Takoit ane-
MEHT Y€ eCTb B KOHTeliHepe, TO KIMEHT A0/MKeH 06GHOBUTL B 3/1IeMeHTe 3HadeHne nona SecurityTradingStatus Ha 3HauyeHne nons
SecurityTradingStatus, B3sToe 13 obpabartbiBaeMoro coobueHus SecurityGroupStatus (f).

.7 - Tpynna MHCTPYMEHTOB.

KnueHT pomkeH HaliT B KOHTeliHepe instrument_state BCe WHCTPYMEHTbI, Yy KOTOPbIX B none GroupMask BknoueH 6MT
n3 nona GroupMask (instrument_state.GroupMask & SecurityGroupStatus.GroupMask != 0) u3 ob6pabaTbiBaemoro coobue-
Hus SecurityGroupStatus (f). B HalifeHHbIX MHCTPyMeHTax B KOHTelHep security_groups_map A06aBuTb 3/1EMEHT C NONAMM:
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SecurityGrouplD, SecurityTradingStatus. Ec/in Takoil 3n1eMeHT yXe ecTb B KOHTeliHepe, TO K/IMEHT A0/MKEH OOHOBUTL B 3/1EMEH-
Te 3HadyeHne nons SecurityTradingStatus Ha 3HayeHue nons SecurityTradingStatus, B3siToe 13 obpabaTbiBaemMoro coobLieHus
SecurityGroupStatus (f).

i. '8' - Ipynna nHcTpymeHToB + PBK.

KnumeHT ponxeH HaliTu B KOHTeliHepe instrument_state BCe WHCTPYMEHTbI, Yy KOTOpPbIX B none GroupMask Bk/OUYeH 6UT 13
nons GroupMask (instrument_state.GroupMask & SecurityGroupStatus.GroupMask != 0) u3 o6pabaTbiBaemMoro coo6LieHus
SecurityGroupStatus (f), u 3HaueHue nons BaseContractlD coBnagaeT co 3HayeHnem nosns BaseContractlD 13 obpabatbiBaemoro
cooblueHuns SecurityGroupStatus (f). B HaliieHHbIX MHCTPYMEHTaxX B KOHTEHep security_groups_map A06aBWTb 3/1EMEHT C Mons-
mu: SecurityGrouplD, SecurityTradingStatus. Ecivm Takoil anemMeHT yxe ecTb B KOHTeliHepe, TO K/IMEHT [JO/HKEH OOHOBWUTL B asie-
MeHTe 3HayeHue nons SecurityTradingStatus Ha 3HaueHne nons SecurityTradingStatus, B3AToe 13 06pabaTbiBaeMOro coobLeHUst
SecurityGroupStatus (f).

6. BO3MOXeH BapuaHT, koraa cooblyeHuns SecurityGroupStatus (f) KNIMEHT nNosyunn Bo BPEMS UTEHUS CHAMLIOTa, B 3TOM C/lydYae KUeHT
[IO/XEeH COXpaHeHHble B MyHKTe 1 cooblueHnst o6paboTarb No afiroputmy, OnMcaHHOMY B NyHKTe 5.

7. KnveHT nepeksoyaeTcsa Ha ToNMku noToka Instrument Incremental. MonyyaeT n o6pabatbiBaeT coobleHuns SecurityGroupStatus (f) no
aNIrOpPUTMy, ONMCaHHOMY B MyHKTe 5.

8. Onpe,qeneHMe TeKyllero ctatyca MHCTpyMeHTa BbINO/THAETCA cneayrounm 06pa30|\/|.

B anemeHTe KoHTelHepa instrument_state KIMEHT NPOXOAMT MO 35IeMeHTaM KoHTeliHepa map<SecurityGrouplD, SecurityTradingStatus>
security_groups_map 1 onpegensieT TeKyLIWiA cTaTyc MHCTPYMEeHTa Kak HauxyaLwmii B nopsigke yobiBaHWs npuopuTeTta (CTporocTy orpa-
HUYeHWs) No 3HavYeHuaM nons SecurityTradingStatus.
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5. MOTOK aHOHMMHbIX 3aABOK U CAEJI0K

CepBuC peluaeT crefytoLime 3agaqu:

* pasgava MoJsIHOrO XypHasia 3asBokK No npotokosry UDP Multicast;

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

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

5.1. ApxuteKktypa npunoxeHus
5.1.1. NMoToku

CepBuC pasfaeT AaHHble Tak:

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

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

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

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

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

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

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

5.1.3. NaeHTUMKaTOpPbl UHCTPYMEHTOB

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

5.2. lLLUa6noHbl coooLWweHui

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

» BookMessage - cm. pasgen 5.2.2

5.2.1. OrdersLogMessage

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

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

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

</string>

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

</string>

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

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

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

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

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

<constant value="8"/>

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

</sequence>

</template>

5.2.2. BookMessage

[aHHbIli WabnoH coobLeHnin NCcnonb3yeTcs Npu pasgade cHanwoTa.

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

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

</string>

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

</string>

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

</string>

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

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

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

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

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

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

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

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

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

</ulnt32>

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

</sequence>

</template>

5.3. Coob6ueHusn Market Data - Incremental Refresh (X)

5.3.1. lo6aBneHne 3asABKU

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

5.3.2. YaaneHue 3aaBKU

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

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

Mone

Hanu-
une

OnucaHune

e 1-Ask.

278

MDEntryID

YHUKanbHbIi naeHTUdIMKaTop 3asBKN

48

SecuritylD

NaeHTudmkaTop MHCTpyMeHTa

83

RptSeq

MopsAKOBbIA HOMep 0GHOBNEHUs, YHUKaTbHbI A1 3ajaHHOT0 MHCTPYMeHTa

272

MDEntryDate

z|<|<]|=<

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

273

MDEntryTime

Bpems nocnepgHero n3meHeHns 3HaveHus 3anvcu B oopmate HHMMSSsssssssss.

270

MDEntryPx

LieHa 3asBKn

271

MDEntrySize

O6beM, KONMYECTBO B onepauuy yaanieHus 3asBku

31

LastPx

OrtcyTtcTByeT

32

LastQty

OTtcyTcTBYyeT

1003

TradelD

OrtcyTtcTByeT

5842

ExchangeTradingSession|D

MaeHTdmKaTop TOproBoii ceccum

20017

MDFlags

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

Mone npeacTaBnseT co6oil GUTOBYIO MacKy:

¢ 0x01 - KoTupoBoyHas 3asiBka

¢ 0x02 - BcTpeyHas 3asBKa

* 0x04 - BHecucTeMHas 3asiBKa

* 0x1000 - 3an1ck ABNAETCA NocnefHen B TpaH3akLum

* 0x2000 - MpusHak CHATUSA NacCHBHOW KPOCC-3as1BKN

« 0x80000 - 3asska Fill-or-kill

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

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

* 0x4000000 - MNpu3HaK agpecHoli 3as1BKM

* 0x8000000 - Mpu3Hak 3asaBKu1 NO CBA3KE

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

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

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

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

20018

Revision

Y

Cnyxe6Hoe none NofACUCTEMbI penvkaLmm

20050

MDFlags2

Y

PaclunpeHue 61ToBOI Macku (B gonosiHeHue k nonto MDFlags)

5.3.3. HacTuuHOe cBegeHue 3asiBKN B CAENKy

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

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

5.3.4. NMonHoe cBeaeHne 3aABKU B CAENKY

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

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

273 MDEntryTime
270 MDEntryPx
271 MDEntrySize
31 LastPx

32 LastQty

1003 TradelD

Bpems nocnepgHero nameHeHus 3Havenms 3anvcu B oopmate HHMMSSsssssssss.

LieHa 3as8BKn

OTtcyTcTBYET

LleHa 3ak/14eHHON caenkm

O6beM, KONIMYECTBO B CAESKE

MpeHTUdmKaTop caenku

5842 ExchangeTradingSessionID
20017 |MDFlags

M aeHTdmKaTop ToproBoii ceccum

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

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

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

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

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

« 0x4000000 - Npu3HaK agpecHol CAeKn

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

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

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

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

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

20018 |Revision Y Cnyxe6Hoe nosne NofAcMCTEMbI pennkaumm

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

5.3.5. TexHnueckue caenku

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

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

Mone

Hanu-
une

OnucaHune

31

LastPx

LieHa 3aknioueHHoi caenkm

32

LastQty

O6bem, KONMYecTso B caenke

1003

TradelD

MpeHTUdmKaTop caenku

5842

ExchangeTradingSessionID

M aeHTudmkaTop TOproBoii ceccum

20017

MDFlags

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

Mone npeacTaBnsieT cO60W GUTOBYIO Macky:

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

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

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

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

¢ 0x4000 — Mpu3Hak caenku no BTOPOit Hore CBSI3KM

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

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

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

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

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

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

20018

Revision

Y

Cnyxe6Hoe none NoAcUCTEMbI penvkaLmm

20050

MDFlags2

Y

PaclmnpeHue 6uToBoi Mmacku (B gonosnHeHue k nonto MDFlags)

5.3.6. OuMCTKa KOHTeliHepa aKTUBHbIX 3asiBOK N0 TOProBoii ceccun

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

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

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

5.3.7. MonHasa ouncTKa KOHTeliHepa aKTUBHbIX 3asABOK

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

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

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

5.4. Coo6uweHus Market Data - Snapshot / Full Refresh

5.4.1. CHanwoT aKTUBHbIX 3as1BOK

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

Tag ‘

Mone

Hannuue OnucaHve

<Standard Message Header>

Y Tun coobLeHnst ‘W'

369

LastMsgSegNumProcessed

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

83

RptSeq

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

893

LastFragment

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

[onyCTUMblE 3HAYEHUS:
« 0 — He nocnefHee coobLieHNe

» 1 - nocnegHee cooblyeHne

7944

RouteFirst

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

JonycTumble 3HaYeHus:

* 0 — He nepBoe coobLueHne

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

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

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

Tag ‘ Mone Hanunuue OonucaHue

<Standard Message Header> Y Tun coobLeHns "W

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

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

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

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

5842 ExchangeTradingSessionld Y MaeHTuchrkaTop TOproBoii ceccum.

48 SecuritylD Y YHUKasbHbI/ YNCOBOW KO, MHCTPYMEHTA.

22 SecuritylDSource C 8 - Exchange Symbol

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

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

=>278 MDEntryID N OTcyTcTBYET

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

=>273 MDEntryTime Y Bpemsi nocnegHero wW3MeHeHUs 3HauyeHus 3anncu B hopmarte
HHMMSSsssssssss.

59




Cneuudukauus npotokona FAST 20.06.2025

Tag Mone Hanuuue Onucaxve
=>270 MDEntryPx N OrcyTcTByeT
=>271 MDEntrySize N OrtcyTcTBYET
=>1003 |TradelD N OrtcyTCcTBYET
=>20017 |MDFlags N OTtcyTCcTBYET
=>20050 | MDFlags2 N OTtcyTcTBYET

5.5. COOpKa KHUTM aKTUBHbIX 3asBOK

KnueHnTy pgns cOGOpkM KHUMM aKTMBHbIX 3asBOK (CTakaHa) M3 notoka Incremental Tpebyetca o6pabatbiBaTb B COOOLLEHUSIX
OrdersLogMessage TonbKO 3asiBKU1 1 CAENKM, B KOTOPbIX He BbicTasneH dnar: 0x4 (NonQuote) - BHecMcTeMHas 3asiBka Uy BHecucTemMHas

caenka.

Mpy NOMy4YeHN KHUMN aKTUBHbIX 3aBOK (CTakaHa) U3 notoka Snapshot B coobuieHnsx BookMessage Tpebyetcs obpabarbiBaTb TOIbKO
3asBKM, B KOTOPbIX He BbiCTaB/neH dhnar: 0x4 (NonQuote) - BHeCHCTEMHAA 3asBKa.
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6. CUHTEeTUYEeCKU MaTUYUHr

CVHTETUYECKNI MaTYNHT — qi)OpMI/IpOBaHI/Ie CAeNoK Ha OCHOBaHUK 3adABOK, NOCTYNakLWnX B pa3Hble CTakKaHbl (CTaKaHbI Pa3HbIX UHCTPYMEH-
TOB). Lienbio CUHTETUYECKOro MaTYnHra ABNAETCA NOBbIEHWE NIMKBUAHOCTU MHCTPYMEHTOB MyTemM one,quHeva HECKOJIbKNX CTakaHOB.
Hanpumep, CUHTETUYECKNI MaTYMHT MO3BONNT cBefeHne 3adBOK MHCTPYMEHTa Tuna KaﬂeH,ﬂ,aprlVl cnpepn He To/IbKO COo BCTpe‘-IHOVI 3asB-
KoM BHYTpU CTakaHa gaHHOro MHCTpyMeHTa, HO U C OTAE/IbHbIMN 3asABKaMu N3 CTakaHOB CprOLIepCOB ero Hor. Takum 06pa30M 3asBka KC
y4nTbiBaeT BCTPEYHbIE NHTEPECHI U3 APYTrX CTaKaHOB CBOWX HOT.

Moppo6Has nHhopmMaums No CUHTETUYECKOMY MaTUMHIy npuBegeHa B okymeHTe LLUno3 SPECTRA Plaza-2 B pasgene 2.9. CuHTeTn4e-
CKMiA MaTumHr - http://ftp.moex.com/pub/ClientsAPI/Spectra/CGate/prod/docs/p2gate_ru.pdf.

6.1. Mprmep 06paGOTKMN UHKPEMEHTaJIbHbIX OGHOB/IEHUIA CTaKaHOB MPU CUH-
TeTUYECKOM MaTUunHre

[inA npymepa Bo3bMeM TPU MHCTPYMEHTa:

» SecuritylD=111 - RTS-3.18-6.18 - kafieHAapHbIl crnpeg;

» SecuritylD=222 - RTS-3.18 - 6nvkHuiA hbtouepc;

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

Bce Tpy cTakaHa no 3TM MHCTPYMEHTaM MOSIHOCTLHIO MycThle.
OGHOBNEHME LLIEHOBOIO YPOBHS 0GbIYHOW 3aABKO

O6bI4HOI Byaem HasbiBaThb 3asBKY, BbICTAB/IEHHYHO NO/b30BaTesieM. JTa 3asBka nonajgaert B cTakaH No MHCTPYMEHTY 1 06pasyeT B HEM
LLeHOBOI YPOBEHb C 06bIYHOW JIMKBUAHOCTHIO.

YuyacTHVK A BbICTaBW/ 3a5BKY N0 MHCTPYMeHTY RTS-3.18 Ha nokynky no ueHe 127,050 B o6beme 10 KOHTPaKTOB.
B cTakaHe co3gaeTcs HOBbIN LEeHOBOV YPOBEHb B pe3y/ibTaTe BbICTABIEHUSA 3asBKU.

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

Tag Mone OnucaHvne
279 MDUpdateAction 0 = New
48 SecuritylD 222
22 SecuritylDSource 8
269 MDEntryType 0 =Bid
270 MDEntryPx 127,050
271 MDEntrySize 10
264 MarketDepth
20039 MDEntrySyntheticSize 0

Torga cTakaHbl N0 MHCTPYMeHTaM GyflyT BbIrISiAETb Tak:

RTS-3.18 RTS-6.18 RTS-3.18-6.18
Synth. Synth. Synth. Synth. Synth. Synth.
v_n Size Price Size v_n y_n Size Price Size y_n v_n Size Price Size y_n
size size size size size size
0 10 127,05

OGHOBNEHNE LIEHOBOIO YPOBHA CUHTETUYECKOI 3asBKOW

YuacTHuK B BbicTaBun 3as1BKy N0 MHCTPYMeHTY RTS-6.18 Ha npogaxy no ueHe 128,150 B o6beme 20 KOHTPaKTOB.

Ha ocHoBaHMK [BYyX 3a8BOK N0 (hbloyepcam aBToMaTnyeck hopMmpyeTcsl CUHTETUYECKas 3asiBKa Ha NPOAAXY Mo KanieHAapHoMy cnpeay
RTS-3.18-6.18 no ueHe 128,150 - 127,050 = 1,100 B 06beMe 10 KOHTPAKTOB, 06pa3ys HOBBII LIEHOBOI YPOBEHb C CUHTETUYECKOW NINKBUA-
HOCTbI0 B cTakaHe no KC.

Takue Market Data Entry oTcblnatoTcs kak yacTb cooblueHuss Market Data Incremental Refresh:

Tag Mone OnucaHue
279 MDUpdateAction 0 = New
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Tag Mone OnucaHvne
48 SecuritylD 333
22 SecuritylDSource 8
269 MDEntryType 1= Ask
270 MDEntryPx 128,150
271 MDEntrySize 20
264 MarketDepth
20039 MDEntrySyntheticSize 0
279 MDUpdateAction 0 = New
48 SecuritylD 111
22 SecuritylDSource 8
269 MDEntryType 1=Ask
270 MDEntryPx 1,100
271 MDEntrySize 10
264 MarketDepth 5
20039 MDEntrySyntheticSize 10
CTakaHbl N0 MHCTPYMeHTam ByayT BbIrnageTb Tak:
RTS-3.18 RTS-6.18 RTS-3.18-6.18
Sy_nth. Size | Price | Size Sv_nth. Sy_nth. Size | Price | Size Sy_nth. Sv_nth. Size | Price | Ssize Sy_nth.
slze size slze slze size slze
12815| 20 0 1,1 10 10
0 10 | 127,05
OGHOBNEHME LLEHOBOIO YPOBHS C CUHTETUYECKOI JIMKBUAHOCTbIO 0GbIYHOI 3asiBKOM
YuacTHuk D BbicTaBun 3assky no KC RTS-3.18-6.18 Ha npogaxy no ueHe 1,100 B o6beme 5 KOHTPaKTOB.
B pesynbrate 370l 3a5BKM LIEHOBOI YpOBEHb B cTakaHe no KC fAo/mkeH 06HOBUTBLCA.
Takoe Market Data Entry oTcbinaeTcs kak yacTb coobuieHns Market Data Incremental Refresh:
Tag Mone OnucaHue
279 MDUpdateAction 1 =Change
48 SecuritylD 111
22 SecuritylDSource 8
269 MDEntryType 1= Ask
270 MDEntryPx 1,100
271 MDEntrySize 15
264 MarketDepth 5
20039 MDEntrySyntheticSize 10
CrakaHbl N0 MHCTPYMeHTaM ByfyT BbIraAeTb Tak:
RTS-3.18 RTS-6.18 RTS-3.18-6.18
S"Tth' Size | Price | Size Sy_nth. Sy_nth. Size | Price | Size Sy_nth. Sy_nth. Size | Price | Size Sy_nth.
slze s5lze 5iZe size s5lze s5lze
128,15 | 20 0 1,1 15 10
0 10 | 127,05
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BbINnosHeHNe CUHTETUYECKOro MaTyuHra

YuacTHuk C BbICTaBu 3asBKy Ha nokynky KC RTS-3.18-6.18 no ueHe 1,100 B o6beme 10 KOHTPaKTOB.

B npovecce CUHTETUHYECKOrO MaTYuHra 6y,£l,yT Cq:)OpMVIpOBaHbI ABe CUHTETUYECKNE 3adBKN OANA GIVKHErO 1 Aa/1bHEro (pb}oqepcos:

* MO MHCTPYMeHTy RTS-3.18 Ha npogaxy no ueHe 127,050 B o6beme 10 KOHTPaKTOB;

¢ M0 UHTPYMeHTY RTS-6.18 Ha nokynky no ueHe 128,150 B 06beme 10 KOHTPaKTOB.

B pesynbrare CUHTETUYECKOro MaTyMHra 3asBK1 Mo TPEM UHCTPYMEHTaM CBOAATCA B CAEMKU.

3asBku GblIN CBeAEHb! B CAEMKM, MO3TOMY COOTBETCTBYIOLLME UM LieHOBbIE YPOBHM GYAYT yAasieHbl N3 CTakaHoB UM 06HOB/EHDI.

Takue Market Data Entries oTcbinatorcs kak yacTb coobuieHuss Market Data Incremental npu yganeHun LeHOBOro YPOBHS:

Tag Mone OnucaHue
279 MDUpdateAction 2 = Delete
48 SecuritylD 222
22 SecuritylDSource 8
269 MDEntryType 0 =Bid
270 MDEntryPx 127,050
271 MDEntrySize 0
264 MarketDepth 5
20039 MDEntrySyntheticSize 0
279 MDUpdateAction 1 = Change
48 SecuritylD 333
22 SecuritylDSource 8
269 MDEntryType 1=Ask
270 MDEntryPx 128,150
271 MDEntrySize 10
264 MarketDepth
20039 MDEntrySyntheticSize
279 MDUpdateAction 1 = Change
48 SecuritylD 111
22 SecuritylDSource 8
269 MDEntryType 1= Ask
270 MDEntryPx 1,100
271 MDEntrySize 5
264 MarketDepth 5
20039 MDEntrySyntheticSize 0
CTakaHbl N0 MHCTPYMeHTaM ByayT BbIrNaAeTb Tak:
RTS-3.18 RTS-6.18 RTS-3.18-6.18
S\;?::' Size | Price | Size S\::: S\:::' size | Price | Size S\::‘:L S\::: Size | Price | Size S‘:::
128,15 | 10 0 1,1 5 0
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7. OrpaHnueHus cepsuca TCP Recovery (Historical Replay)

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

ORDERS-LOG c uenblo CHUWKEHNS Harpy3kun Ha Hero:

MapameTtp 3HauyeHune OnucaHue

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

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

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

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

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

npoce LLIEHWIA NPeBbILLAET YKa3aHHOe 3HaYeHne

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

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

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

LEeNIb0 CHMXEHNA Harpys3kn Ha Hero:

MapamveTtp 3HaueHue OnucaHve

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

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

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

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

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

npoce LLEEHW NpeBbIWaeT yKkasaHHoOe 3Ha4YeHne

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

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