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A. Uctopust u”3MeHEeHU TOKYMEHTA

HN3MeHeHns

14.09.2021 0.1 WcxoHbIN JOKYMEHT

18.04.2022 1.0 B coobmienne BestPrices no6asnens mos MktBidSize u MktOfferSize, ykassiaromiue
KOJIMYECTBO JIOTOB C JIYLIMMU LIEHAMHU

03.08.2022 1.01 B criucku noaaepxuBaeMbix coobrnenuit motoka OLR nobasieno coobmenue Trade (msg
id=16)

09.09.2022 1.1 OuHaIM30BaHHAS BEPCHS IOKYMEHTAIMN U CXEM COOOIIEHUH K TUTAHOBOMY PETU3y CepBHCa
10.10.2022:

e Jlo6asnen tTun nanaeix UTCTimeStamp s mosneid BpeMeHH.
e B cxemax cooOuieHnii H3MEHEHbI Ha3BaHUs TUIIOB noJiel Bpemenu ¢ UlNt64NULL
Ha UTCTimeStamp. l3meHenune Kojia Ha CTOPOHE KIIMEHTa He TpeOyeTcs.

05.10.2022 1.11 JloGaBneHsl osICHEHU K (hopMaTaM MaKeTOB B pa3HbIX KaHanax myonaukanuu (cekuuu 2.3.1
n23.2)

23.11.2022 1.12 Omnucanue nosist MDFlagSet npuBeaeno B cootBercTBre ¢ XMI cxemoit coobienuit. Y naneHo
oImmMO0YHOE yIIOMHUHAHUE coolmeHus SequenceReset

28.02.2023 1.13 B coobmenus SecurityStatus u SecurityDefinition no6aBieHbI HOBbIE TOJIS:

e LowLimitPX — MuHMMabHas JOMYCTHUMAs [I€HAa JUT HOBBIX 3aSBOK
e HighLimitPX — makcuMasbHast J0MyCTUMasI [I€Ha TS HOBBIX 3asBOK
e SecStatus — MaaukaTop "TOproBeie ONepaliy pa3pelieHbl/3anpemneHs"

H3meneHna cxeMa cOO0IIEHMIA
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N3menenuns

OxunaeMas aata npoMbliieHHoro BHeaApeHus — 03 anpens 2023 r.

1. BBeaenue

1.1. HasHayeHne fOoKymeHTa

B manHOM MOKYMEHTE Ipe/ICTaB/IeHa CHICIU(PUKAIUS TPOTOKOJIA Ty OIMKAIIMA PRIHOYHBIX JTAHHBIX JIJIS BAIFOTHOTO U (POHIOBOTO PHIHKOB MOCKOBCKOM OWPKH,
OCHOBaHHOTO Ha TexHojoruu Simple Binary Encoding, nanee SIMBA ASTS. Llenbto crienurKainy sBaseTCs OMMCAaHUE MPE3CHTAIIMOHHOT0, CECCHOHHOTO |
MIPUKJIATHOTO YPOBHEW MPOTOKOJIA. B TaHHYI0 CieMUKAIINIO HE BXOASIT aIMUHUCTPATUBHBIC U TEXHUYICCKUE ACTICKTHI OPTaHU3AIMH CETEBOTO IO IKJIFOUCHUS,
a TakXKe CIocoObl obecreyeHus ero 6e30MacHOCTH.

1.2. Kpyr nonb3osateneu

JlaHHBIN JOKYMEHT MpeHa3Ha4YeH /Uil OU3HeC-aHAIMTUKOB, CUCTEMHBIX apXUTEKTOPOB U MPOTPAMMHUCTOB, YYaCTBYIOIIUX B MPOSKTUPOBAHUU U pazpaboTKe
MIPOrPaMMHOTO OOeCTICUeHUs, JIJIsl TIOJydeHUsT HHPOPMAITH O TOPTax Ha (JOHIOBOM M BAIFOTHOM PBIHKAaX MOCKOBCKO# Oupsku 1o nmportokory SIMBA ASTS.

1.3. TepmuHbl 1 onpepeneHna

B paMKax HaACTOAIECTO JOKYMCEHTA UCITOJIB3YIOTCA CICAYOIHUE TCPMUHBI, OIIPCACIICHUA U COKPAILICHU:

Omnpenenenne

OLR Order List Refresh

IDF Instrument Definitions Feed

ISF Instrument Status Feed

MTU Maximum Transmission Unit

NBP New Best Prices (best bid price & best ask price)
SBE Simple Binary Encoding

UDP User Datagram Protocol
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1.4. O6wee onncaHune SIMBA ASTS Gateway

SIMBA ASTS Gateway - BICOKOCKOPOCTHOM IILIO3 [Is ITyOJIMKAIMK PHIHOYHBIX JaHHBIX. B II1103¢ TpaHCIMPYOTCS n3MeHeHus tyumux 1ieH (NBP) u
M3MEHEHHMS CIIMCKa akTUBHBIX 3asBoK (Order List), ananornuyno kanany OLR cepsuca FAST udp multicast marketdata.

[1r03 my6aukyet nanusie B Buae FIX-coobmienuii B popmare SBE ¢ TexHOIOTHEH IPYITOBOI J0CTaBKH ceTeBbiX coobmienuii UDP multicast. [Ins Bcex
TPYNI BEIIaHUs TPUMEHSETCSI OTPAaHHUYEHUE CETEBOTO TpaduKa Ha yPOBHSX, JOCTATOYHBIX JJIsI COXPAHECHUS KAYECTBEHHBIX XapaKTEPUCTUK CEPBHUCA.
ITporokon SIMBA ASTS paspa6oran Ha ocroe FIX Simple Binary Encoding (https://www.fixtrading.org/standards/sbe-online); npeanonaraercs, 4to
MOJIb30BaTENb YK€ 3HAKOM C OCHOBaMU 3Toro npoTtokona. [Iporokon SIMBA ASTS cocTout n3 nmpe3eHTaloHHOT0, CECCHOHHOTO U MPUKIIAJHOTO YPOBHEH.

1.4.1. MoTOKM A@HHbIX

OcnoBHble noToku. SIMBA ASTS Gateway ny6imkyeT 0OHOBIICHUS CITMCKA aKTHBHBIX 3asBOK B BHJIE TIAP HICHTUYHBIX HHKPEMEHTAIBHBIX COOOIIICHHIA:
OJTHO COOOIIIEHUE U3 TIapbl OTIPABISCTCS B MYJIbTUKACT Ipyiny Bemanus Incremental Feed A, apyroe - B Incremental Feed B. J/Ige rpyrimisl CO34at0TCsI B IEISAX
pe3epBUpOBaHus, Tak Kak mpoTokos UDP He rapanTupyeT 10CcTaBKy JaHHBIX 10 KineHTa. B moroke Incremental nepenatorcs coodiienus BestPrices (msg
i1d=3), EmptyBook (msg id=4), OrderUpdate (msg id=5), OrderExecution (msg id=6) u Heartbeat (msg id=1). Coo0iieHus yraKoBbIBalOTCS B TAKEThI (hopmaTa
Incremental (cm. Pasgen 2.3.1, «®Popmar nakera Incrementaly).

IMoToxu BoccTanoBenusi. SIMBA ASTS Gateway nepuoaudecku myOIMKyeT CHUMKH COCTOSTHUS (snapshot) criucka akTHBHBIX 3asiBOK B BHIC Map
UCHTUYHBIX CHAIIIIOT-COOOIICHHIA: OIHO COOOIICHHE U3 TTaphl OTIIPABIISICTCS B MyJIbTHKACT IpyIiny Bemranus Snapshot Feed A, sropas - B Snapshot Feed B. B
notoke Snapshot nepenarorcs coodmienus OrderBookSnapshot (msg id=7) u Heartbeat (msg id=1). Coo0riieHust yakoBbIBarOTCs B makeThl popmara Snapshot
(cm. Paznen 2.3.2, «@opmar nakera Snapshot»). Ilpumensiercst orpaHuveHUe CeTeBOro Tpaduka MyOJIHKAIUU CHAIIIOTOB.

Cepsuc TCP Replay. SIMBA ASTS Gateway npenocTaBisieT CepBHC BOCCTAHOBIICHHSI MPOITYIIIEHHBIX COOOIICHUI HHKPEMEHTATBHBIX KaHAJIOB 10
npotokoiry TCP. Knuent ornpasisier Ha cepsuc coobdmienus Logon (msg id=1000), Logout (msg id=1001), MarketDataRequest (msg id=1002).

1.4.2. [laHHbIE MO MHCTPYMEHTaM

SIMBA ASTS Gateway npenocrasisier IDF, B KOTOpoM NepruoIn4ecKy pacChUIalOTCsl ONMCAHHUS TOPTOBBIX HHCTPYMEHTOB B BuJe FIX-coobmenmii
SecurityDefinition (msg id=8), 3akoaupoBanubix B popmatr SBE. OxHo coodmienne SecurityDefinition (msg id=8) comepxut onucanue 0 JHOT0 (GHHAHCOBOTO
MHCTPYMEHTA U BKJIIOYAET TAK)KE TTOJISI TOPTOBBIX CTaTyCOB MHCTPYMEHTA U TOProBoi ceccuu. [IpuMeHsieTcst orpaHHueHne CeTeBOTO TpaduKa Iy OIuKaIim
coobmenuit IDF.

SIMBA ASTS Gateway nmpenoctaBiseT cepBUC TyOIMKaIMK CTaTyCOB TOPrOBOM CECCUM U MHCTPYMEHTOB, ISF, B KOTOpOM pacchlatoTcs COOOLIEHHS O
TOPrOBOM CTaTyce HHCTPpyMeHTOB B Buje FIX-coobmenwuii SecurityStatus (msg id=9) u TradingSessionStatus (msg id=11), 3akoaupoBanusix B (hopmat SBE.
[TyOnmuKanuys JaHHBIX TIPOUCXOIUT B BHJIE MAp UIASHTUYHBIX COOOLICHUI: OJTHO COOOIICHNE U3 TTapbl OTIPABIISETCS B MYJIbTHKACT rpymiy Bemanus Feed A, a
BTOpoe — B Feed B. J[Be rpymibl co3/1a10TCs B 1EJIX pe3epBUPOBaHUs, Tak Kak mpotokon UDP He rapaHTupyeT J0CTaBKY JaHHBIX J0 KIMCHTA.

1.4.3. CoobuieHuna B NOTOKax

B pa3znerne onncano kakue cooOIEeHUs IEPEJatOTCs B KaXkK/10M MOTOKE JIaHHBIX.


https://www.fixtrading.org/standards/sbe-online

Crnenudukaruss OMHAPHOTO MPOTOKOJIA My OIMKAIUK PHIHOYHBIX TaHHBIX SIMBA m1st hOHI0BOTO M BAIOTHOTO PHIHKOB

HNmsa noToka Tun noroka Hms coodnienus

OLR Incremental Heartbeat (msg id=1)
BestPrices (msg id=3)
EmptyBook (msg id=4)
OrderUpdate (msg id=5)
OrderExecution (msg id=6)
Trade (msg id=16)

OoLS Snapshot Heartbeat (msg id=1)
OrderBookSnapshot (msg id=7)
TCP replay [lepenaua xonuii coobmenuit OLR mno 3ampocy Ot K1MeHTa Ha 1UTI03:

Logon (msg id=1000)

Logout (msg id=1001)
MarketDataRequest (msg id=1002)
OT 1uII03a Ha KJIMEHTA:

Heartbeat (msg id=1)

BestPrices (msg id=3)

EmptyBook (msg id=4)
OrderUpdate (msg id=5)
OrderExecution (msg id=6)

Trade (msg id=16)

IDF Instrument Definitions Heartbeat (msg id=1)
SecurityDefinition (msg id=8)
ISF Instrument Status Incremental Heartbeat (msg id=1)

SecurityStatus (msg id=9)
TradingSessionStatus (msg id=11)

1.4.4. NpuopuTeT nybAnKaLmMmM HOBbIX Aydwwnx UeH (NBP)

ToproBble HHCTPYKITUH U CUCTEMHBIE COOBITHS (Jajiee- TPaH3aKIUH ) IPUBOIAT K U3MEHEHUSM CITUCKA aKTUBHBIX 3asiBOK, U MOTYT MPUBOJIUTH K CACTKAM.
O0OpaboTka TpaH3aKIUUH SBJISETCS aTOMAPHOU Omepanueil, ¥ ee pe3ybTaT MyOJIMKYeTCsl TOJIBKO ITOCIIe BHECEHUS BCEX N3MEHEHHI B JTAHHBIC TOPTOBOM
CUCTEMBHI.

SIMBA ASTS Gateway mocieioBaTebHO MyOIuKyeT H3MEHEHHSI CITHCKA aKTUBHBIX 3a5BOK, CJICA0BATEIIBHO, YTOOBI MOJTYYUTh OKOHYATEIHHOE COCTOSTHUE
CIHCKA U JTyYIINX [[eH He0OXOAUMO TOCIIeI0BAaTEIbHO 00padoTaTh Bce M3MEHEHUs, BRI3BAHHBIC TPaH3aKIuell. B curyarum, koraa TpaH3akius U3MEHseT
0O0JIBIIIOE YHCIIO MTACCHBHBIX 3asIBOK, MOCIIEI0BATEIILHOCTD COOOIIEHNI MOKET OBITh [UIMHHOMW (COTHU U THICSYH).
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[Ty6mukanus HOBbIX Jyuriux 1ieH (NBP) B oTiensHOM makeTe mepest makeToM MmyOJMKaliy CIHCKa H3MEHEHHH 3asBOK JaeT yYaCTHUKAM BO3MOYKHOCTh OBICTPO
OLICHUTH JBHYKCHUS JIyUIIHUX [ICH.
HoBble nmyuinue meHsl MOKYIKK U MPOJaKu IMyOIUKYIOTCs B Bujie coobmienus BestPrices (msg id=3) B Incremental Feed A u Incremental Feed B.
Baxxubie ocobenHocTH TyOukary NBP:
. NBP my6nukyeTcst TOJIBKO [Tl TpaH3aKIui, 00paboTKa KOTOPHIX MPHBEia K N3MEHECHUIO JIYYIIICH 1ICHBI.
. Ecnu nociie BHINOTHEHMS TPAaH3aKIMKU JIy4llias [leHa OTCYTCTBYET, TO B TPAHCIMPYEMOM MHKPEMEHTaIbHOM coobmienun BestPrices (msg id=3) B
KauyecTBe ee 3HaueHus nepemaercs nullValue.

1.4.5. Hymepauma naketos

Kaxplit kanai, To ecTh HaOOp U3 mapsl MOTOKOB 3as1BoK (Incremental Feed), mapst motokoB BocctanosneHust (Snapshot Feed) u cepsuca TCP Replay, nmeer
CBOW COOCTBEHHBIN CUETUHK, U3 KOTOPOTo OepeTcst ouepeTHOM HOMEp IIPU OTIIPaBKe KaKAoro nakera. CueTUMK yBeIMYMBAETCS HA | IpU OTHpaBKe KaXKJ0r0
nakera. COpoc cueTurka B 1 BBINONHSIETCS [IPU CTapTe CEpBUCA B HaYajle TOProBOIrO JHS WK IPU €ro pectapTe Mo J000i npuinHe.

B norokax cHanmoToB cOpoc NOPSAAKOBBIX HOMEPOB ITAKETOB B 3HAUCHHE | MPOUCXOIUT MPH KaXKAOM CTapTe HOBOI'O LIMKJIA CHAIILIOTOB.

1.4.6. ®parmeHTaumA AaHHbIX MO NAaKeTam

@dparmMeHTanus BEINOIHASTCS MUTFO30M TPU OTIIPABKE HMHKPEMEHTAIBHBIX COOOIICHUN U CITYKUT JJIsE TOT0, 9T00BI pazmep UDP makera He mpeBbITIan
MaKCHMaJIbHOTO JTOMyCTUMOTO JIJIs KaHasa Belanus 3HaueHus napamerpa MTU (ue 6onee 1500 6aii).

Ecmu nannsie He momerntarotest B ogua UDP maker, To UTI03 OTIPaBIISIET UX HECKOJIBKUMU TTaKeT-PparMeHTaMH, TTIoMedasi TAaKue TTaKeThl TPH3HAKOM
LastFragment=0 (mosie MsgFlags B 3aromnoske makera cM. Paszzen 2.3.3, «Market Data Packet Header»). Eciu B makeT momemniaroTcsi Bce JaHHbIE O COOBITHH, TO
IIUTIO3 OTIIPABJISICT TaKOM MmakeT ¢ mpu3HakoMm LastFragment=1. DTum xe nmpu3HAKOM IMOMEYAETCs ¥ TIOCIICIHUN TTaKeT-(QparMeHT JTaHHBIX C pe3yIbTaTaMu
TpaH3aKIIUU.

1.4.7. ®parmeHTauuMA CHaNWoTa NO NakeTam

B cHammore mo MHCTpYMEHTY TIepBbIi makeT-pparmenT ¢ coodmenrem OrderBookSnapshot (msg id=7) momeuaercst mpuznakom StartOfSnapshot=1 (mose
MsgFlags B 3aromoBke makera cMm. Paszmen 2.3.3, «Market Data Packet Headery), a mocienuuii maker-dparment ¢ coobierrem OrderBookSnapshot (msg id=7)
nomevaercs mpuzHakom EndOfSnapshot=1. Ecim Bech cHanmoT momeniaercsi B OAWH MaKET, TO AKET MOMEYAeTCs IBYMsI MPU3HAKAMH CPasy:
StartOfSnapshot=1 u EndOfSnapshot=1. /Ipa npu3Haka HEOOXOAMMBI [T TOTO, YUTOOBI MOXHO OBLIO COOpATh CHAIIIOT 110 3TOMY KOHKPETHOMY HHCTPYMEHTY,
HE JTIOKUIAsACh Havaa CIEAYIONIETO IUKIa TPAHCISIIUU CHATIIIIOTOB.

1.5 BoccTtaHoBE€HUE M NO3AHUI BXOA,

B cnyuae notepu nakeToB win mo3aHero noakimoueHus k topram SIMBA ASTS Gateway npenocraBisieT HECKOJIBKO MEXaHU3MOB JJIS1 BOCCTAHOBJICHHSI
JIAHHBIX
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e JlosyuyeHue cIIUCKa aKTHBHBIX 3asiBOK M3 MIOTOKa CHUMKOB coctosiHus (Snapshot Feed). MoskeT ObITh UCIIOJIB30BaHO COBMECTHO € MOTOKOM Incremental
MIPU MOAKJIIOUYEHUH TIOCTIE CTapTa TOPIroB.
3amnpoc B otenbHON TCP ceccun MOBTOPOB COOOIIECHHH, paHee onyOIMKOBaHHBIX B MyJIbTHKAcT rpymibl Incremental (cepsuc TCP Replay). Jlanubrit
Croco0 BOCCTaHOBJICHHS UMEET sl orpannueHuid (cm. Pasnen 4.2.6, «BoccTaHoBICHUE TPONYIIICHHBIX JIaHHBIX B oT/eabHoN TCP ceccun (TCP
Replay)») 1 MoeT ObITh UCTIONIB30BAH JUIS OJTYy4YEHHS HEOOIBIIOrO 00beMa TaHHBIX.

1.5.1. BoccTtaHoBAeHMe NponyLWeHHbIX AaHHbIX U3 CHaMWOoT NOTOKOB

Boccranosnenue npomnyiieHHbIX JaHHbIX U3 [loTrokoB ReCOVery Moxer ObITh HCIOIB30BAHO JUISL OJIYUYEHUs 00IbIIOro 00bEMa MOTEPSHHBIX IaHHBIX U IS
NoJIKIII04eHus mocie crapra Topros. B morokax Recovery uepes ¢pukcupoBaHHBIN HHTEPBAJI BPEMEHHU B IIUKJIE PACIPOCTPAHSIOTCS CHAMIIOTHI PHIHOYHBIX
JAHHBIX. B cHanImoT noTokax B IIMKIJIE PACHPOCTPAHSIOTCS CPe3bl AKTUBHBIX 3asBOK. Hymepanus cooO1eHnii B KaX/10M UK€ OTIIPABKU CHAMIIOTOB
HauynHaercs ¢ "'1". [Toaromy Bce CHaMIIOTH IO UHCTPYMEHTaM ClIeAyeT CUUTATh OJYyYEeHHBIMHU, KOT1a IPUXOIUT COOOLIEHUE C TOPSAKOBBIM HOMEpoM 1",
KOTOPOE OTHOCHUTCS K CIEAYIOLEMY LIHKITY.

B kaxmom coobmenun OrderBookSnapshot (msg id=7) B ose LastMsgSegNumProcessed (Tag=369) tpanciaupyercs Homep MsgSeqNum mocieaHero
[aKeTa, OTIPABICHHOTO B MHKPEMEHTAIbHbIH OTOK HA MOMEHT IeHEpalliy TEKYIero CHamoTa, a B moje RptSeq (Tag=83) Tpanciupyercs Homep RptSeq
MIOCJIEAHETO UHKPEMEHTAIIbHOIO OOHOBJIEHHUS 110 UHCTPYMEHTY, BOIIE/IIETO B TEKYIIHI CHAIIIIOT.

[Ipouecc moayyeHus aKTyaaIbHOTO COCTOSIHUS CITUCKA aKTUBHBIX 3aBOK MPUMEHSIETCS K COOOLIEHUSIM U3 TTOTOKOB OOHOBIIEHUH BO BpeMsi 00pabOTKH MAaKETOB
u3 motoka Recovery. Bo nz0exanre HaKOTUICHHSI CITUIIKOM OOJIBIIIOTO KOJTMYECTBA ITAKETOB B OUEPEIM PEKOMEHIyEeTCsl 00padaThiBaTh OOHOBIICHUS CPasy XKe,
KaK TOJBKO OyJIeT MOTyUYeH COOTBETCTBYIOLIUI CHAMIIOT IS OTAETLHOTO HHCTPYMEHTA.

1. OmnpenenuTs MOTOK, COCTOSTHUE JAHHBIX KOTOPOT'O HEOOXOIMMO BOCCTAHOBHT.

2. Hauatp moiy4aTts ¥ HaKaruIMBaTh COOOIICHHUS U3 IIOTOKOB OOHOBJICHUH.
3. TlomyuuTh CHaNIIOTHI U3 TOTOKA Recovery, KOTOPBIM COOTBETCTBYET NOTOKY OOHOBJICHUH C BOCCTAHABIMBAEMBIM COCTOSIHUEM.
4. TIpoBepHTb, UTO BCE HYKHbIE CHAMIIOTHI ObLIM MOTYYECHBI:

o HOpSII[KOBBIﬁ HOMCEP KaXA0T'0 M3 MMaKETOB B UKJIC CHAIIIIIOTOB HAYMHACTCA C 1. YUto0H5I OMPECACIINTb KOHEI UKJIA, HYKHO OJOKIAATbCA
cienyrotero coodmenus ¢ 34-MsgSeqNum = 1.
e [lo 3nauenuto (iara StartOfSnapshot=1 B 3aroyioBke makera onpeaesseTcs MePBbIi MaKeT B HAOOpE MAKETOB ¢ COOOMICHUSIMU CO CHAIIIIOTOM 10

HHCTPYMEHTY, a 110 3HaueHuto EndOfSnapshot=1 — mocnenuuii maket CHammoTa Jyist JaHHOTO HHCTPYMEHTA.

5. Ilocne MOJIYYCHH CHANIIOTa AJII MHCTPYMCHTA IPUMCHUTL K HEMY BCC 06HOBJ'I€HI/I$[, B KOTOPbIX:
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e 3Hayenue 34-MsgSeqNum Goiblile MUHEMAIBHOTO 3HaucHus 369-LastMsgSeqNumProcessed cooOIieHuns B CHAIIIIOTE 10 HHCTPYMEHTY.
nim
e 3nauenue 83-RptSeq u3 mHKpEeMEeHTATBLHOTO COOOIIEHUS /ISl JAaHHOTO HHCTPYMEHTa OoJbIne, yeM 3HaueHue 83RptSeq u3 cHammoTa mo
UHCTPYMEHTY.

6. IlpomokuTh MmomyueHrue OOHOBIICHUMH.
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2. IIpe3eHTAIMOHHBIN YPOBEHb

2.1. FIX cuHTaKecuc

Tunel u cTpyKTypa cOOOIICHUI, a TaK)Ke UIMEHA U TUIIBI MOJICH nconb3yroTes u3 ctangaapra FIX: http:/fiximate.fixtrading.org/.

2.2. SBE popmar

Jlnst koupoBaHusl cooOIIeHHI uctionb3yeTcs ctanaapt Simple Binary Encoding (SBE) sepcuu 1: https://www.fixtrading.org/standards/sbe-online/.
CxeMbl cOOOIIEeHHI cepBHCa pa3MeEIIeHbI B (aiiiax Ha IMyOJIUYHOM pecypcee Oupsku 1o aapecy: http:/ftp.moex.com/pub/SIMBA/ASTS/schemas/
[Tpu oOHapykeHNH HECOOTBETCTBUI OMHMCAHUI COOOIIEHH B TOM JIOKYMEHTE Xml-cxemam COOOIeHHH cielyeT UCIOIb30BaTh XMmI-CXeMBl.

2.3. CTpyKTypa naketos

HaHHbIe nepecaaroTCsAa B IIOTOKAaxX B BUAC ITAKCTOB.
2.3.1. dopmar naketa Incremental

dopmar Incremental ucnonb3yercst B kanasie OLR. Kaxiplii makeT COCTOUT U3 CICAYIONIMX YaCTCH:
1. 3aronosok makera (Market Data Packet Header).
2. Incremental Packet Header.
3. OnHo mn Heckolbko SBE coolimennii, kaxmoe u3 KOTOPBIX COCTOUT U3 CIICTYIOIINX YacTeH:
a. SBE 3aromnoBok coo6iienust (SBE Header).
b. FIX coobuenue B popmare SBE.

IP
UDP
Packet
Header IP SBE Message SBE Message

Header UDP | Market Data | Incremental
Packet Packet
Header Header | SBE Header | Root block SBE Header | Root block

n bytes 8 bytes 16 bytes 12 bytes 8 bytes m bytes 8 bytes p bytes

Pucynok 1. @opmam naxema Incremental
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2.3.2. dopmart naketa Snapshot

®opwmar nakeroB SnapShot ucnons3yercs B kananax OLS, IDF, ISF. O6patute Buumanue, uro B kaHaie ISF ¢dopmar Snapshot ucnionb3yercs s
MHKPEMEHTAJIbHOW My OJIMKAIUK TAaHHBIX.
Kaxx/1p1il makeT COCTOUT U3 CIENYIOLIUX YaCTEH:

e 3aronosok nakera (Market Data Packet Header).

e SBE 3aronoBok coobmienus (SBE Header).

e FIX coobmienue B hopmare SBE.

1P
UDP
Packet
Header IP SBE Message

Header UDP | Market Data
Packet Repeating . .
Header | SBE Header = Root block section sl sz

h section 1 section N
eader
n bytes 8 bytes 16 bytes 8 bytes m bytes 2 bytes X bytes x bytes

Pucynox 2. @opmam naxema Snapshot

2.3.3. Market Data Packet Header

Market Data Packet Header comepxut BpeMs OTIIpaBKH MakKeTa, MOPsAKOBBIA HOMEp MaKeTa, pa3mep nakera u noje ¢uaros. Mcnonbsyercs little-endian
HOPsIAOK OAWTOB MPH KOAWPOBKE TOJICH 3ar0J0BKA.
Tun u pasmep | KosamuyecrsBo

0aiT

Hannumue Onucanue

ulnt32 4 Y

MsgSegNum

IlopsnkoBbI HOMEp IMaKeTa. Y HUKAJbHBIN MMOCIEA0BATEIbHBIM HOMED BBIIAETCS
KaKJIOMY OTITPaBIsIEMOMY TTAKETy.

Kaxpiii kaHamn, To ecTb HAOOp U3 Maphl MOTOKOB 3asIBOK, Mapbl TOTOKOB
BoccTaHoBJIeHHS U cepBuca TCP Replay, nmeer cBo#t COOCTBEHHBII CYETUHK, U3
KOTOpOTro OepeTcs ouepeTHON HoMEp MPH OTIPaBKe Kaxaoro nakera. CueTymk
YBETUYMBAETCS Ha | mocie oTmpaBKy Kaxaoro nakera. COpoc cueTynka B
KaHajax 0OHOBJICHHI TPOMCXOINT MPH CTapTe UM pecTapTe cepBuca. B kanamax
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Tun u pasmep  KosnvecTBo Hannune Onucanue
oalT

CHAIIIIIOTOB COPOC CUETYHMKA MPOU3BOJAMUTCS B HaYaJIC KAKIOTO IMKJIA BEIAHHSL.
JlnuHa Bcero makera B 0aiTax, BKIOYAs [UIMHY 3TOTO 3ar0JIOBKa MaKeTa.

®aru cooOIeHMS:

0x1 - npu3HaK HATUYHS TOCIEAHEr0 (hparMeHTa JaHHBIX B MTAKETE
(LastFragment): O - He mocnenHuii pparMeHT TaHHBIX O COObITHH; 1 - MOCIeIHUI
(parMeHT JaHHBIX O COOBITUH WJIHM BCE JAHHBIC O COOBITHH MMOMEIAIOTCS B 3TOT
aKeT.

0X2 - npu3HaK MepPBOTro COOOIIECHHUS B CHAIIIIOTE 10 HHCTPYMEHTY
(StartOfSnapshot);

0x4 - npu3HaK MOCISIHEr0 COOOIICHUS B CHAIIIIOTE [0 HHCTPYMEHTY
(EndOfSnapshot);

0x8 - mpusnak IncrementalPacket: O - mpusnak makera Snapshot, 1 - mpusnak
naketa Incremental.

SendingTime UTCTimestamp 8 Y UTC Bpemst oTripaBku Takera muto3oM. KomruectBo HanocekyH 1 ¢ Unix epoch,
UTC.

MsgSize ulnt1l6 2
MsgFlags ulnt16 2

<<

2.3.4. Incremental Packet Header

Incremental Packet Header comep:xuT BpeMst perucTpaiiy TpaH3akiiy 1 uaeHTHdukarop Toprosoii ceccun. Mcnonbsyercs little-endian mopsinok 6aiiros npu
KOJIMPOBKE IOJIEH 3ar0JI0BKA.

Tun u pasmep | KouuyecrBo 0aiitr  Hanuume Onucanne

60 TransactTime UTCTimestamp | 8 Y UTC Bpems peructpanuu Tpanzakuuu. Koanuectso
nanocekyn ¢ Unix epoch, UTC.

5842 ExchangeTradingSessionID Int32 4 Y CayxeOHoe nose. MI3MeHeHne CBUACTENBCTBYET O
HOBOM CTapTe TOPTOBOW CHCTEMBI.
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2.3.5. SBE Header

SBE Header conepxut pasmep, HaeHTHGUKATOD MIAa0JI0HA COOOIIEHUS, HACHTU(MUKATOP CXEMBI COOOIIEHUI, BEPCUIO CXEMBI COOOLIEHUH.

Tun u pasmep KosmuecTBo Hanunumne
OailT

Onucanue

BlockLength uintl6 2 Y JlnnHa KOpHEBOM yacTu cooOmieHus B Oaiitax. He Bkimouaet B ce0st SBE 3aromoBok
cOOOIIICHHS ¥ HE BKJIIOYAET MOBTOPsitoILytocs rpynimy nosieir NOMDEntries.

TemplatelD ulntl6 2 Y Wnentudukarop madioHa cOOOIICHUS.

SchemalD uint16 2 Y NnentndukaTtop cXemMbl COOOIICHUIH.

Version uintl6 2 Y Bepcust cxeMmsl.

2.4. Tunbl AaHHbIX

B npoTtokoiie uCnonb3yIoTCs CIICAYIOIINEe TUTIBI JaHHBIX. OMUCaHus THUIOB JaHHBIX MPUBEIACHBI (haiiiax, pa3MEIICHHBIX Ha ITyOJIUIHOM pecypce OMpIKH 110
anpecy http://ftp.moex.com/pub/SBE/ASTS/xml/

[Tpu oOHapyKeHUH HECOOTBETCTBUI OMMCAHUI TUIIOB JIaHHBIX B 3TOM JIOKYMEHTE XMl-cxemMam cooOIIeHuil ciieyeT UCIoib30BaTh XMI-cXeMsl.
2.4.1. LlenoyncneHHble Tunbl

<type
<type
<type
<type
<type
<type
<type
<type
<type
<type

name="uInt8" primitiveType="uint8"/>

name="uInt8NULL" presence="optional" nullValue="255" primitiveType="uint8"/>

name="uIntl6" primitiveType="uintl6"/>

name="uInt1l6NULL" presence="optional" nullValue="65535" primitiveType="uintl6"/>

name="uInt32" primitiveType="uint32"/>

name="uInt32NULL" presence="optional" nullValue="4294967295" primitiveType="uint32"/>

name="uInt64" primitiveType="uint64"/>

name="uInt64NULL" presence="optional" nullValue="18446744073709551615" primitiveType="uint64"/>

name="Int32" primitiveType="int32"/>

name="Int32NULL" presence="optional" nullValue="2147483647" primitiveType="int32"/>
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<type name="Int64" primitiveType="int64"/>

<composite name="groupSize" description="Repeating group dimensions" semanticType="NumInGroup">
<type name="blockLength" primitiveType="uintl16"/>
<type name="numInGroup" primitiveType="uint8"/>

</composite>

<type name="Int64NULL" presence="optional” nullValue="9223372036854775807" primitiveType="int64"/>

2.4.2. [lecATNYHbIE

<composite name="Decimal2NULL" description="Price type" semanticType="Price">

<type name="mantissa" description="mantissa" presence="optional"” nullValue="9223372036854775807"
primitiveType="int64"/>

<type name="exponent" description="exponent" presence="constant"” primitiveType="int8">-2</type>

</composite>

<composite name="Decimal9NULL" description="Price type" semanticType="Price">

<type name="mantissa" description="mantissa" presence="optional" nullValue="9223372036854775807"
primitiveType="int64"/>

<type name="exponent" description="exponent" presence="constant" primitiveType="int8">-9</type>

</composite>

2.4.3. ona spemeHH

<type name="UTCTimestamp" presence="optional" nullValue="18446744073709551615" primitiveType="uint64"
description="UTC timestamp with nanoseconds precision" />
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2.4.4. CtpoKoBble

<type name="Char" primitiveType="char"/>

<type name="String4" length="4" primitiveType="char" presence="optional" nullvalue=" "/>
<type name="String5" length="5" primitiveType="char" presence="optional" nullValue=" "/>
<type name="Stringle" length="10" primitiveType="char"/>

<type name="Stringl2" length="12" primitiveType="char"/>

<type name="String20" length="20" primitiveType="char"/>

<type name="String256" length="256" primitiveType="char"/>

<type name="BoardID" length="4" primitiveType="char" presence="optional"” nullValue=" " description="Board ID
value in trading system SECBOARD(4)"/>

<type name="SecurityID" length="12" primitiveType="char" presence="optional"” nullValue=" "
description="Instrument ID value in trading system SECCODE(12)"/>

<type name="ExchangeTradingSessionID" primitiveType="uint32" presence="optional" nullValue="4294967295"
description="Trading session ID"/>

<type name="MarketID" 1length="4" primitiveType="char" presence="constant">MOEX</type>
<type name="SecurityIDSource" presence="constant" length="1" primitiveType="char">4</type>
<composite name="monthYearNull">

<type name="year" primitiveType="uintl6" presence="optional” nullValue="65536" />

<type name="month" primitiveType="uint8" minValue="1" maxValue="12" presence="optional" nullvValue="255"/>
<type name="day" primitiveType="uint8" minValue="1" maxValue="31" presence="optional"” nullValue="255" />

</composite>

<composite name="Utf8String" description="Variable-length utf-8 string">

<type name="length" primitiveType="uintl6" semanticType="Length"/>
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<type name="varData" length="0" primitiveType="uint8" semanticType="data" characterEncoding="UTF-8"/>
</composite>
<composite name="VarString" description="Variable-length string">

<type name="length" primitiveType="uintl6" semanticType="Length"/>

<type name="varData" length="0" primitiveType="uint8" semanticType="data"/>

</composite>

2.4.5. NepeuncneHuns

<enum name="MDUpdateAction" encodingType="uInt8">
<validValue name="New" description="New" >0</validvValue>
<validValue name="Change" description="Change">1</validValue>
<validValue name="Delete" description="Delete">2</validValue>
</enum>

<enum name="MDEntryType" encodingType="Char">

<validValue name="Bid" description="Bid" >0</validvValue>

<validValue name="Offer" description="Offer" >1</validValue>

<validValue name="EmptyBook" description="Empty Book">J</validValue>
</enum>

<enum name="SecurityAltIDSource" encodingType="Char">

<validValue name="ISIN" description="ISIN" >4</validvValue>
<validValue name="ExchangeSymbol" description="Exchange symbol">8</validValue>
</enum>

<enum name="SecurityTradingStatus" encodingType="uInt8NULL">
<validValue name="TradingHalt" description="Trading halt" >2</validValue>
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<validValue name="ReadyToTrade" description="Ready to trade">17</validValue>
<validValue name="NotAvailableForTrading"

description="Not available for trading" >18</validValue>
<validValue name="NotTradedOnThisMarket"

description="Not traded on this market" >19</validValue>
<validValue name="PreOpen" description="Pre-open" >21</validvValue>

</enum>

<enum name="TradingSessionID" encodingType="uInt8NULL">
<validValue name="Day" description="Day session" >1</validValue>
<validValue name="Morning" description="Morning session">@</validValue>
<validValue name="Evening" description="Evening session">2</validValue>
</enum>

<enum name="MarketSegmentID" encodingType="Char">
<validValue name="Derivatives" description="Derivatives">D</validValue>
</enum>

<enum name="TradSesStatus" encodingType="uInt8">
<validValue name="Connected" description="Connection to trading system established">100</validValue>
<validValue name="Disconnected" description="Connection to trading system lost" >101</validValue>
<validValue name="Restored" description="Connection to trading system restored. Trading system not restarted."
>102</validValue>

<validValue name="Reconnected" description="Connection to trading system restored. Trading system restarted.”
>103</validValue>
<validValue name="StartMain" description="Start main trading session" >105</validValue>
<validValue name="StopMain" description="Stop main trading session" >106</validValue>
<validValue name="StartEvening" description="Start evening trading session" >107</validValue>
<validValue name="StopEvening" description="Stop evening trading session" >108</validValue>
<validValue name="StartMorning" description="Start morning trading session" >111</validValue>
<validValue name="StopMorning" description="Stop morning trading session" >112</validValue>
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<validValue name="Closed" description="End of trading day" >109</validValue>
<validValue name="Other" description="0ther event" >110</validValue>
</enum>

2.4.6. ButoBble MacKku

<set name="MDFlagSet" encodingType="ulnt32">
<choice name="Reserved bit" description="Orders: Not in use"
<choice name="Quote" description="Orders: External liquidity Quote"
<choice name="Market in auction" description="Orders: Market in auction Order"
<choice name="LastFragment" description="Orders: last message in event"
<choice name="Negotiated" description="Trades: Negotiated trade"
<choice name="Confirmed" description="Trades: Confirmed LP trade"
<choice name="DarkPool" description="Trades: DarkPool or hidden liquidity trade"
<choice name="AuctionResult" description="Result of auction">7</choice>
</set>

<set name="MsgFlagsSet" encodingType="uintl6">
<choice name="LastFragment" description="Message fragmentation flag"
<choice name="StartOfSnapshot" description="Flag of the first message in the snapshot
for the instrument”
<choice name="EndOfSnapshot" description="Flag of the last message in the snapshot
for the instrument”
<choice name="IncrementalPacket" description="Incremental packet flag"
</set>

>0</choice>
>1</choice>
>2</choice>
>3</choice>
>4</choice>
>5</choice>
>6</choice>

>0</choice>

>1</choice>

>2</choice>
>3</choice>

2.5. Cxema coobuieHunm

CxeMbl COOOIICHNH cepBHca pa3MelIeHbl B (aiiiax Ha myOnmaHOM pecypcee Oupxu no anpecy http://ftp.moex.com/pub/SBE/ASTS/xml/

[Ipu o6HapykeHNH HECOOTBETCTBHUM ONMUCAHUI COOOIIEHN B ATOM JJOKYMEHTE Xml-cxeMaM COoOOIeHNH ClIelyeT NCIOIb30BaTh Xml-CXeMbl.
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<?xml version="1.0" encoding="UTF-8"?>

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

<sbe:messageSchema package="sbe.asts" byteOrder="littleEndian" 1d="19780" version="0"
semanticVersion="FIX5SP2" description="20201005"
xmlns:sbe="http://fixprotocol.io/2016/sbe"
xmlns:xsi="http://www.w3.0rg/2001/XMLSchema-instance"
xsi:schemaLocation="http://fixprotocol.io/2016/sbe sbe.xsd">

</sbe:messageSchema>

ATpUOYTHI CXEMBI:

Onucanue 3HaueHHne

id YHUKaJIbHBIA UACHTHPHUKATOP CXEMBI. 19780
version Bepcust cxemsi. 1

package HaumeHnoBaHue Wi KaTEropusi CXeMbl "she.asts"
byteOrder [Topsiiok 6alTOB B MOJIAX. "littleEndian™
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3. CeccHOHHBI YPOBEHb

3.1. MoanepxunBaemoble coobLieHUA

. Logon (msg id=1000) - aunuupyeT u nmoaTBepkIaeT yCTaHOBKY ceccuu K cepucy TCP Replay s 3anpoca npomnyIieHHbIX TakeToB.

. Logout (msg id=1001) - UuunuupyeT u MoATBEPKAAET 3aBepiieHue ceccuu ¢ cepsucom TCP Replay.

. Heartbeat (msg id=1) - SIMBA ASTS Gateway oTnpagiser 3T0 cOO0IIEHHE, €CIIU B MOTOKE B TeueHHE 30 CEKyH I HET JPYTUX COOOUICHHH.
Huxe npuBeneno onucanue nosueit cooOmiennii. i Ka>kaoro mosis yKazaHbl:

. Tag - yHuKaIbHBIA HASHTH(PHUKATOP TOIS;

. IloJe - ums o,

. Haawnuue - npusHak, KOTOPBIA MOKa3bIBaeT, sBisiercs i NullValue BanuaHbiM 3HaUCHHEM JUTS TIOJIS:

. Y - obs3arenbHOE mosie, T.e. NullValue ve ucnonb3yercs;

. N - onmroHanbHOE T0JIE, T.€. MOKHO repeaaBath nullValue;

. C - mosnie 3anmosasiercst He nullValue 3Hayennem npu onpeeieHHOM YCIOBUH.

. Twun - TAI IOJIS;

. Onucanue - 1eTaIbHOE ONMUCAHUE OIS,

3.1.1. Logon (msg id=1000)

Coobmenne ot kiuenta Ha SIMBA ASTS Gateway, nHUIIMUpYIOIIee YCTaHOBKY ceccru ¢ ceprucoMm TCP Replay, mis 3anpoca npomyIeHHbIX TaKeToB.

Cooo6menne or SIMBA ASTS Gateway Ha kireHTa, IOATBEp XK IaroiIee ycTaHOBKyY ceccur ¢ ceprucoM TCP Replay. ITome UserName He 10KHO ObITH

nycThIM. PexoMeHayeTcs 3aroHATh €ro 3Ha4eHNueM, O3BOJISIOIINM HIEHTH(PHUINPOBAThH KIMEHTA.
Hanuuue Onucanue

<messageHeader>

Y
Y

553 ' UserName
3.1.2. Logout (msg id=1001)

String12 | VImst mosb30BaTeIst

Cooo6menne or SIMBA ASTS Gateway, ununuupyroriee 3aBepiieaue ceccuu ¢ cepsrucom TCP Replay. OtBeTHOE COOOIIEHNE KITMEHTa UMEET WACHTUYHBIH
¢dopmar.
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IToJse Hannuue Onucanue

<messageHeader>

58 Text

String256

TekcToBasi cTpoka npou3BoJIbHOTO hopmarta. Moxer
COJIepXKaTh MPUYMHY 3aBEPILICHUS CECCHH.

3.1.3. Heartbeat (msg id=1)

<messageHeader>

Haanumue

SIMBA ASTS Gateway otmpasisieT 5TO COOOIIEHHE, €CIIN B ITOTOKE B Teuenne 30 CEKyHI HET P

TUX COOOILECHUN.

Onucanune
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4. IlpukaagHO# YPOBEHb

4.1. NoppepmBaemble cOObLIEHMA

. BestPrices (msg id=3) - Coo0rienue mist myoaukanuu stydiux 1eH (best bid & best ask) B Hauasie kax1oii TpaH3aKIKu.

. EmptyBook (msg id=4) - OuucTka JaHHBIX B IILIIO3€E.

. OrderUpdate (msg id=5) - /lo6aBiieHue 1 yajicHUE 3as1BOK.

. OrderExecution (msg id=6) - Mcnoaaenue 3asBOK (CAEIKH).

. Trade (msg id=16) — caenka 10 aPECHBIM 3assBKaM UM B PEKUMAX CO CKPBITOM JTUKBUIHOCTHIO

. OrderBookSnapshot (msg id=7) - Cpe3 akTHBHBIX 3asiBOK.

. SecurityDefinition (msg id=8) - Mudopmarus 06 HHCTpYMEHTE.

. SecurityStatus (msg id=9) - M3ameHenue craTyca, JMMHUTOB IICHBI WJIK pa3Mepa rapaHTUIHOTO 00eCIeUeH s Y HHCTPYMEHTA.
. TradingSessionStatus (msg id=11) - Fi3mMeHeHue COCTOSIHUS TOPIOBOW CECCHH.

. MarketDataRequest (msg id=1002) - 3anpoc npomyiieHHbIX nakeToB uepe3 cepsuc TCP Replay.

4.1.1. BestPrices (msg id=3)

CooOrienue s myoaukanuy uamenenust ayunmx ieH (best bid & best ask). ITy6nukyercst B 0TA€IpbHOM MaKeTe Mepe/] nepeaaveii JTaHHbIX 00 H3MCHEHHSIX

CIIMCKa aKTHUBHBIX 3asBOK, KOTOpBIC HpI/IBeJ'II/I K UIBMCHCHHUIO JIydHinx IICH. COO6H_ICHI/IC MOXET coz[epxcaTb JTAHHBIC 06 N3MCHCHUU JIyqHInmx IICH HCCKOJIBKUX

WHCTPYMEHTOB.

3nauenue nojs nersl Null o3HavaeT oTCyTCTBHE 3asIBOK COOTBETCTBYIOIICH HAIIPABICHHOCTH.
Hanunuue Onucanme

<messageHeader> Y
268 NoMDEntries Y groupSize Kosm4ecTBo MOBTOPSIOMIMXCS TPYIIIT DJIEMEHTOB
=> 645 MktBidPx N Decimal9NULL Jlydmasi meHa Ha OKYIIKY.
=> 646 MktOfferPx N DecimalONULL | Jlyuiasi 1ieHa Ha POJaXKYy.
=> 647 MktBidSize N Int64NULL KonnuecTBo JO0TOB MHCTPYMEHTA Ha TIOKYTIKY
=> 648 MktOfferSize N Int64ANULL KonnuecTBo T0TOB MHCTPYMEHTA Ha POy
=> 20336 Board Y BoardID Kox pexxuma Topros
=>55 Symbol Y SecuritylD Wnentudpukarop uactpymenta SECCODE toprosoii cucremsr ASTS.
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4.1.2. EmptyBook (msg id=4)

Coo0mienne EmptyBook o3Hauaet oTCyTCTBHE aKTUBHBIX 3asBOK. [Ipu mosydenun coodrieHust EmptyBookK kineHT 10/KeH OYMCTUTh CITUCOK aKTHBHBIX

3asBOK Ha CBOCH CTOPOHE, U OXKHUIATh MOIYUYECHHUS COOOIIEHNI 00 aKTUBHBIX 3asiBKax TOProBou cucremsl. Cooduienne EmptyBook Becerna ornpasisiercs npu
crapte SIMBA ASTS Gateway.

<messageHeader>

4.1.3. OrderUpdate (msg id=5)

HO63.BJ'IGHI/IC, HN3MEHECHNE BUIUMOI'O0 KOJIMYECTBA U YAAJICHUC 3a4BOK. B TOProBbIX CUCTCMAX ASTS 3asBku Bcer, Jda UMCIOT THUII ((HeﬁCTBHTeHBHa J0 KOHIIa
TOProBOI0 AHI»

<messageHeader>

Day Order , 3@ UCKJIFOUEHUEM PHIHOYHBIX 3asIBOK B ayKI[MOHAX.
Hanuuue

Onucanue

278

MDEntryID

Int64Null

YHUKaIbHBIA UACHTUPHUKATOP 3aBKH. Y HUKAJIbHOCTh TapaHTUPYETCs B TEUCHHE
TOPTrOBOTO JHS.

270

MDEntryPx

Decimal9Null

Ilena 3asBKH.

271

MDEntrySize

Int64Null

O0BEM 3aBKH.

20017

MDFlags

<<|<| <<

MDFlagsSet

Tunsl 3a1BOK 1 cenokK. [lose nmpeacrapiseT co0oit OUTOBYIO MacKy:

0x0 — 3asBka BHyTpeHHeit aukBuaHOCTH (Day)

0x1 — KotupoBka npoBaiiziepa BHEUTHEW JTUKBUIHOCTH

0Xx2 — PpiHOYHAsI 3a51BKA B ayKI[MOH

0x4 — ITpu3HaK MOCIIETHEr0 COOOIIEHHS C IAHHBIMH O Pe3yJIbTaTe TPaH3aKIIUU

83

RptSeq

ulnt32

[TopsaKOBBIil HOMEP HHKPEMEHTAIBHOTO OOHOBJICHUS. Y BelMunBaeTcs Ha 1 uis
Kaxxoro HoBoro coobmienus TumoB OrderUpdate, OrderExecuted, Trade mo
koMOuHamu noieit BOARD+SECCODE.

279

MDUpdateAction

MDUpdateAction

Tumn HHKpPEeMEHTATLHOTO OOHOBIICHHUS:
'0' - New

'l'— Change

'2' - Delete
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Haanuue

Onucanue

269 MDEntryType Y MDEntryType Tun 3anucu:
'0' — Bid
'1" - Ask
20336 Board Y BoardID Kox pexxuma Topros
55 Symbol Y SecuritylD Kox uncrpymenra SECCODE TtoproBoii cucremst ASTS.

4.1.4. OrderExecution (msg id=6)

Hcnonanenue 3asBoOK (C,I[GJ'IKI/I). COO6H_IGHI/Ie HY6J'II/IKyeT W3MEHEHHUE OajaHca U CTaTyca 3asiBOK pE3yJIbTAaTC CACJIOK I10 3asiBKaM BHYTpeHHeﬁ JJUKBUIHOCTHU B

PEXKUMaXx TOPIroB, IJId KOTOPbLIX JOCTYIIHA KHUI'a AKTHUBHBIX 3as1BOK.

Haanumne

Onucanue

<messageHeader> Y

278 MDEntrylD Y Int64Null Wnentudukatop 3asBKU.

270 MDEntryPx Y Decimal9Null [lena 3asBKH.

271 MDEntrySize Y Int64Null O0beM 3asiBKH.

31 LastPx Y Decimal9Null Ilena cmenkwu.

32 LastQty Y Int64Null OOBEM CIIEIIKH.

1003 TradelD Y Int64Null W neHTuduKaTOp CACIKH.

20017 MDFlags Y MDFlagsSet Twumnb! 3as1BOK 1 cienok. [loe npeacrasisieT co00i OMTOBYIO MacKy:
0x0 — 3asBka BHyTpeHHe# aukBuaHOCTH (Day)
0x1 — KoTupoBka mmpoBaiiiepa BHEITHESH JTUKBHTHOCTH
0x2 — PpiHOYHAsI 3a51BKA B ayKI[MOH

83 RptSeq Y ulnt32 [TopsiTKOBEI HOMEP HHKPEMEHTAITLHOTO OOHOBIICHUS. Y BeIMUUBACTCs Ha 1 JUIst
Kaxoro HoBoro coobmienus TunoB OrderUpdate, OrderExecuted, Trade mo
koMOuHarmu noieit BOARD+SECCODE.

279 MDUpdateAction Y MDUpdateAction = Tum HHKpeMEHTATLHOTO OOHOBIICHHS:
'0' - New
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Haanuue

Onucanue

'1' — Change
'2' - Delete
269 MDEntryType Y MDEntryType Tun 3anucu:
'0' — Bid
'1" - Ask
20336 Board Y BoardID Kox pexxuma Topros
55 Symbol Y SecuritylD Unentudukarop uncrpymenta, nosie SECCODE Toprosoii cucrembr ASTS.

4.1.5 Trade (msg id=16)

Hannumne

Cz[emca 10 aAPCCHBIM 3asiABKaM, B pCKHUMax TOProB CO CKPBITOM JIMKBUJHOCTBIO MJIM IIPU IMOATBCPKACHUUN CHCIIKU. B COO6IJ_[CHI/II/I OTCYTCTBYIOT JAHHBIC 3a51BOK.

Onucanue

<messageHeader> Y

31 LastPx Y Decimal9Null Ilena cuenku.

32 LastQty Y Int64Null OO0BEM CIIEIIKH.

1003 TradelD Y Int64Null Wnentudukatop cuenku.

20017 MDFlags Y MDFlagsSet Tun caenku. [Tone mpeacrasiseT co60i OUTOBYIO MAcCKy.
3ape3epBHPOBAHO JUIS OYAYILETO UCTIOJIL30BAHUS

83 RptSeq Y ulnt32 [TopsiIKOBEII HOMEP HHKPEMEHTATLHOTO OOHOBJICHHUS. Y BeIMUnBaeTcs Ha 1 st
Kaxaoro HoBoro coobmienus TunoB OrderUpdate, OrderExecuted, Trade mo
koMOuHamu noieir BOARD+SECCODE.

279 MDUpdateAction Y MDUpdateAction | Tum HHKPEMEHTAIBHOTO OOHOBIICHUS:
‘0" - New

20336 Board Y BoardID Kox pexxuma Topros

55 Symbol Y SecuritylD Wnentudukarop uactpymenta, nojie SECCODE Ttoprosoii cucrembl ASTS.
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4.1.6. OrderBookSnapshot (msg id=7)

CpCB AKTHBHBIX 3a54BOK.

Ecnu cpe3 akTUBHBIX 3as1BOK 110 UHCTP CTO#1, TOo OH nepeaaéres B Buje coodienuss ¢ MDENtryType=J (EmptyBook).

Haanumne Tun Onucanue

<messageHeader> Y

369 LastMsgSeqNumProcessed Y ulnt32 Homep MsgSeqNum nocieqHero cooOmieHusi, OTIPaBICHHOTO B
MHKPEMEHTAJIbHBIN KaHaJl HA MOMEHT FeHepaluy TEeKYIIeTro CHAIIIOTA.

83 RptSeq Y ulnt32 Howmep RptSeq mocnennero HHKpEMEHTAIBHOTO OOHOBIICHHS, BOIIEAIIETO B
TEKYIIUH CHAIIIOT PhIHOYHBIX JAHHBIX JIJISl HHCTPYMEHTA.

20336 Board Y BoardID Kox pexxruma Topros

55 Symbol Y SecuritylD Wnentudukarop uncrpymenta SECCODE Toprosoii cuctembr ASTS.

268 NoMDEntries Y groupSize KomuuectBo 3anuceit NOMDENtries, Bxozsiux B ganHoe cooodmienue. [Ipu
OTCYTCTBUH aKTHBHBIX 3asBOK 3HAUEHKE ITOTO TOJISI PABHO HYIIIO.

=>278 MDEntryID Y Int64NULL W nentudukaTop 3asiBKH.

=>60 TransactTime Y ulnt64 Bpewms peructpanuu 3assku. UNIX-Bpems B HaHOCEKyHJaX MO CTaHIApTy
UTC.

=>270 MDEntryPx Y Decimal9Null | ITena 3asBKH.

=>271 MDEntrySize Y Int64NULL O0OBeM 3asBKH.

=>20017 MDFlags Y MDFlagsSet | Tumsl 3as1Bok u caenok. [Tose mpeicTaBiiseT cob60it OUTOBYIO MacKy:
0x0 — 3asBka BHyTpeHHei aukBuaHOCTH (Day)
0x1 — KotupoBka npoBaiiziepa BHEUTHEW JTUKBUIHOCTH
0x2 — PpiHOYHAsI 3a51BKA B ayKI[MOH

=>269 MDEntryType Y MDEntryType | Tun 3anucu:
‘0" - Bid
'1' - Ask

4.1.7. SecurityDefinition (msg id=8)

Onucanue HHCTPYMCHTA. COO6I_I_ICHI/I$I COACPIKAT MOJISI TOProBOIro CTaryCa MHCTPYMCHTA K MOMCHTY Ha4daJia IIUKJIa ny6n1z11<a111m OIMCaHUM.
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<messageHeader>

Hannuue

Tun

Onucanune

911

TotNumReports

ulnt32

Oo0111ee KOJIMYECTBO COOOIIEHUHN B TEKYILIEM CITHCKE.

20336

Board

BoardID

Kon pexuma roproe SECBOARD

55

Symbol

SecuritylD

CHUMBOJIbHBIN KO HHCTPYMEHTA.

336

TradingSessionID

<< <</<

SecuritySessionStatus

Henocrymnno st Topros

Ilepnon oTKkphITHSA

Topru 3akpbIThI

Ilepuon 3akpeIThst

Toprosas ceccust

AYKIIHOH 3aKpbITUS

AYKIHOH KPYIIHBIMH [TAKETaMU

JIMCKpeTHBIN ayKIMOH

Topru no nene AyKiuoHa 3aKpbITHs

AykunoH OTKpbITHS

Ayximon: daza coopa 3as1BoK

Ayxkiuon: daza 3aKIr0YeHHS CIETIO0K

Ayximon: ®aza popmupoBaHus peectpa. 3asiBKU
3a0JIOKUPOBAHBI.

p Ayximon: ®aza napaniensHoro coopa M yA0BICTBOPEHHS

cer>om—Or-H4TmOO0Z

8
=
=
S
=

625

TradingSessionSubID

SecuritySessionStatus

Henoctynno st Topros

Ilepron oTkpbITHS

Topru 3aKpbIThI

Ilepuon 3akpbITHs

[IepepriB

Toprosas ceccust

AYKITHOH 3aKpbITHS

AYKIHOH KPYITHBIMU MTaKeTaMu
JIuCKpeTHBIN ayKIIMOH

Topru no nene Aykimona 3akpbITHS

m—oOor—aWoWT0OO0Z
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Hannuue

Tun

Onucanune

Aykunon OTKpbITHS

Ayxkuunon: ®aza c6opa 3as1BOK

Ayximon: daza 3akI0YeHus CIEI0K

Ayxuunon: ®aza popmupoBaHus peectpa. 3aiBKU
3a0JIOKUPOBAHBI.

T P>®

p Ayxkuunon: da3a napaiienbHoro coopa u yJ10BJI€TBOPEHUS
3asBOK
167 Security Type Y String(6) ""'FOR' (BastoTHBIN KOHTPAKT)
1 'CS' (Axuuu 0OBIKHOBCHHBIC)
2 'PS' (Ak1uu npuBUIIETUPOBAHHEIE)
3 'EUSOV' (EBpooOurariyist)
5 ‘BN' (Llennbie 6ymaru, BBITYIIEHBI OAHKOM)
6,7,8, '‘CORP' (KopniopatuBHbI€ 00JIMTALINN)
9,A, B 'MF (Ilau nuHBECTHITMOHHBIX ()OHIOB)
4,C 'MUNI' (MyHuInagsHbie 00JIUTAIAN)
D ‘RDR’ (Poccuiickue neno3uTapHble pacMCKH)
E ‘ETF’ (bymarun HHOCTpaHHBIX MHBECTUITHOHHBIX (POH/IOB)
F ‘COFP’ (MmoteuHble cepTUHUKATHI yHacTus)
G 'XCN' (Kop3una Oymar)
H' STRUCT' (lononHuTenbHbINH HAEHTH(PUKATOP CIHCKA)
U ‘GCD’ (KnupuHroBbie cepTH(OUKATHI YIaACTHS)
Bo3MoxHO pacuimpeHue CircKa JOIyCTUMBIX 3HAYSHUI. 3a ONTMCaHnEM
HOBBIX THUIIOB HHCTPYMEHTOB Clie/lyeT 00palaTbes Mo aapecy
help@moex.com
561 RoundLot Y uint32 Pasmep j0Ta
10512 | LotDivider Y uintl6 Koapduument npobnenns. Yka3piBaeT Ha TOPTOBIIO KOJIMYECTBAMU

1/LotDivider ot crangaptHoro ota. Hanmpumep, komOunarms 561=1,
10512=100 ms BamotHO# mapst USD/RUB ykassiBaeT Ha TOProBIIo ¢
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Hannuue Tun

Onucanune

KOJINYECTBaMH B BUJIC LICHTOB.
2349 PricePrecision Y ulnt8 KosrdecTBO OTIIMYHBIX OT HYJICH JIECATUYHBIX 3HAKOB B IICHE
WHCTPYMCHTA.
969 MinPricelncrement Y Decimal9Null MuHuMasIbHAas Pa3HMIIA IIEH 3aIBOK
15 Currency N String(4) Kox BairoThI pacueToB
5508 FaceValue N Decimal9Null Homunan
120 SettlCurrency N String(4) Bantora HomuHaa
64 SettlDatel N monthYearNull Jara pacueroB B popmare YYYYMMDD
20064 | SettlDate2 N monthYearNull Jara pacueroB 2 B popmare YYYYMMDD
5459 SettlType N String(12) Kox pacueror
5556 BaseSwapPx N Decimal9Null bazoBsiii kypc. ba3oBblit Kypc MOKET OBITh YKa3aH B IpECHBIX 3asBKax
o uactpymentam CBOII
1301 Marketld Y MarketID MIC Gupxu:
'MOEX' - Moscow Exchange. Koncranra.
1300 MarketSegmentld N Char CerMeHT pbIHKA. JlOMyCTHMbIC 3HAYCHHUS .
‘E’ Equities market/hoH10BBII pBIHOK
‘C’ Currency Market / BaTFOTHBIN PBIHOK
1148 LowLimitPx N Decimal9Null MuHUMaIbHAS TOMYCTUMAsl IICHA JIS HOBBIX 3asBOK
1149 HighLimitPx N Decimal9Null MakcumaipHas JOIyCTUMas [IeHa JIJIsl HOBBIX 3asIBOK
20326 | SecStatus Y Char WNupnkarop "ToproBeie onepanuy pa3penieHpl/3anpeneHs":
‘A’ Oneparnuu pa3perieHsl
‘S’ Omneparun 3anpernieHs!
‘N’ 3a0770KHpOBaHO ISl TOPTOB, Pa3pEIICHO UCIIOTHEHHE CIIEIOK
351 EncodedSecurityDesc Y Utf8String HasBanue nnctpymenTa, koaupoka Utf-8
107 SecurityDesc Y Utf8String HanMeHoBaHME HHCTPYMEHTA Ha aHTJIMHCKOM si3bIKe, KogupoBka Utf-8
5383 EncodedShortSecurityDesc Y Utf8String HasBanue nHCTpyMeHTa, KoaupoBka utf-8

CumBoun '*' - mpu3HaK oMM OT cTanaapTHoro FIX mporokomna.
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4.1.8. SecurityStatus (msg id=9)

CooOuienue TpaHcaupyeTcs P U3MEHEHUH CTaTyca HHCTPYMEHTA WU TIepro/ia TOPrOB MO UHCTPYMEHTY

Hanuuyue Onucanue

<messageHeader> Y
336 TradingSessionID N SecuritySessionStatus

Henocrynno s Topros

[Tepuon oTKkpbITHS

Topru 3aKkpbIThI

[Tepuon 3akpeITUs

Toprosas ceccus

AYKITMOH 3aKpBITHS

AYKIIMOH KPYITHBIMH [TaKeTaMu
JIMCKpeTHBIN ayKIIMOH

Topru no nene AykiuuoHa 3aKpbITHs
AykiroH OTKpBITUS

Ayximon: ®a3a coopa 3as1BOK
Ayxunon: ®a3a 3aKII04EHUs CACTOK
Ayxkion: ®a3a popmupoBaHus peecTpa.
3asiBKA 3a0I0KHPOBAHBI.

p Ayxuunon: ®aza mapannenbHOro coopa u
YAOBJIETBOPEHUS 3asBOK

HenocrynHo a1 Topros

[Iepnon oTkpbITHS

Topru 3akpbIThI

[Tepuon 3akpeITUs

IIepepsiB

Toprosas ceccust

AYKIIMOH 3aKpBITUS

AYKIHOH KpyIHBIMU NTaK€TaMU
JIMCKpEeTHBIN ayKIIMOH

Topru no niene AykiroHna 3aKpbITHs

T2 >umMm—OrAT0O0Z

625 TradingSessionSubID N SecuritySessionStatus

m—or4Hmom0O0Z2
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Haanuue Onucanue

Ayxunon OTKpbITHA

Ayxknuon: ®aza cobopa 3as1BOK
Ayxunon: ®a3a 3aKII04EHUs CAEIOK
Ayxknuon: ®aza hopMHUpPOBaHUS peeCcTpa.
3asBKH 3207I0KUPOBAHBI.

p Ayxuuon: @a3a napamiensHoro coopa u
YJIOBJICTBOPEHUS 3aBOK

BoardID Kox pexxuma toproB SECBOARD

SecuritylD Wnentudukarop nacrpymenra SECCODE
ToproBoi cuctembl ASTS.

1148 LowLimitPx N Decimal9Null MuHuMasbHas A0MyCTUMAs [IeHa ST HOBBIX
3as1BOK

1149 HighLimitPx N Decimal9Null MaxkcuMaibHasi TOMyCcTUMas [ieHa JUIst HOBBIX
3a5BOK

20326 | SecStatus Y Char Wnaukarop "Toprosele onepanuu
pa3pernieHbl/3anpenieHb":

‘A’ Oneparuu pa3penieHbl

‘S’ Oneparnuu 3arpernieHbl

‘N’ 3a06510KMpPOBaHO 7Sl TOPTOB, pa3peIIeHO
WCTIOJTHEHHUE CIEIIOK

o >(f)

20336 | Board
55 Symbol

0=<

CumBon ™' - mpu3HaK oTIM4Ks oT cTangapTHoro FIX nporokona.

4.1.10. TradingSessionStatus (msg id=11)

CooO1ienue TpaHCIUpPyeTCsl B HaYaJle U IPU CMEHE TOPTOBBIX CECCUM MM U3MEHEHHUH UX CTaTyCOB.

Onucanue
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Ha.Jm Tun Onucanune

<messageHeader>
1301 MarketID* MarketID MIC oupxu:

'MOEX' - Moscow Exchange. Koncranra.
1300 MarketSegmentID* Y Char CerMeHT pbIHKA. J[OMyCTHMBIC 3HAYCHHS .

‘E’ Equities market/dhoHn0BbIN phIHOK

‘C’ Currency Market / BaroTHBIN PBIHOK

1300 TradSesStatus* Y TradSesStatus '100' (Coequnenne ¢ MOEX ycTaHOBJICHO);

‘105’ (CtapT OCHOBHO#M TOPTOBOM CECCUN)

‘106’ (3aBepiieHnEe OCHOBHOM TOPTOBOM CECCUM)
‘107’ (CtapT IOMOIHUTETHHOM TOPIOBOM CECCUN)
‘108’ (3aBepItieHIE JOMOTHATEILHOM TOPTOBON CECCUN)
‘109’ (OxoH4YaHHE TOPTOBOTO JIHS)

‘110° (pyrue coObITHs)

‘111° (CrapT YTpeHHeii ceccun)

‘112’ (OxoH4aHHE YTPEHHEH CecChn)

CumBon "' - mpu3HaK oTIMYKA 0T cTaHgapTHoro FIX nporokona.

4.1.11. MarketDataRequest (msg id=1002)

3anpoc npomnyIieHHbIX MakeToB uepe3 cepsrc TCP Replay.

<messageHeader> Y
1182 ApplBegSeqNum Y ulnt32 [TopsiIKOBEII HOMEP MTEPBOTO 3aMPOIICHHOTO COOOIICHHUS.
1183 ApplEndSeqNum Y uint32 [TopsAKOBBIF HOMEp IMOCIIEAHEr0 3aPOIIEHHOTO COOOIIEHHS.
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4.2. CueHapuu TOprosoro B3anMoaencTaua

4.2.1. Nob6aBneHue 3aABKM, CAENKA U OOHOBNIEHME NIyYLLEN LieHbl Ha MPOAANXKY

B CUCTEMY I[O6aBJ'I$IeTC${ 3as4BKa, IPOMUCXOIUT CLCIKa C ITOJIHBIM HCIIOJHCHUEM Ka}I(,Z[OfI H3 3as41BOK, U OOHOBJIEHHUE J'Iy‘HHCfI LOCHBI HA IIPOJAXY.
|

before transaction after transaction

|

|

|
bid . ask | bid . ask
size | P"® | size | size | P"® | size

|

|

77665 | 100 |
77664 | 26 | 77665 100

123 | 77650 | | 123 | 77650

|

|

I

|

|

I

Pucynok 3. Cocmosinue cmaxkana

[Tepreim maketom SIMBA ASTS Gateway otnpagiisier coobrienue BestPrices, B kotopom B nossix MktBidPx u MktOfferPx tpaucaupyroTest aydiime meHsl Ha
MOKYNKY (HE U3MEHWJIACh) U MPOJIaXxy (HOBast):

{ Packet header:
MsgSeqNum=105805 MsgSize=N MsgFlags={ LastFragment:0 StartOfSnapshot:0 EndOfSnapshot:0
IncrementalPacket:1 } SendingTime=20201014070029621
}
{ Incremental packet header:
TransactTime[60]=70029621508252 ExchangeTradingSessionID[5842]=6144
}
{ SBE Header:
BlockLength=M TemplateID=3 SchemalID=1 Version=1
}
{ SBE Message:
Sequence: NoMDEntries[268] = 1 {
[0]: Board[20336]=TQBR Symbol[55]=Sample MktBidPx[645]=77650 MktOfferPx[646]=77665 BPFlags[22000]=0x0
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}

Bropeim naketom SIMBA ASTS Gateway ornpasisier coobmierne OrderExecuted:

{ Packet header:

MsgSeqNum=105806 MsgSize=N MsgFlags={ LastFragment:1 StartOfSnapshot:0 EndOfSnapshot:0
IncrementalPacket:1 } SendingTime=20201014070029621

}
{ Incremental packet header:

TransactTime[60]=70029621508252 ExchangeTradingSessionID[5842]=6144

}
{ SBE Header: BlockLength=N TemplateID=6 SchemaID=1 Version=1 }
{ SBE Message:

MDUpdateAction[279]=2 MDEntryType[269]=1 MDEntryID[278]=18929456 Board[20336]=TQBR Symbol[55]= Sample
RptSeq[83]=60145 MDEntryPx[270]=77664 LastPx[31]=77664 LastQty[32]=26
TradeID[1003]=18929456066 MDFlags[20017]=0x00000000000

}

4.2.2. BoccTaHOB/AEHMUE NPONYLLEHHbIX AaHHbIX B oTaenbHon TCP ceccum (TCP Replay)

Cepauc TCP Replay no3sossier mosb3oBarento B otaenbHoit TCP ceccrun 3anpocuTh NOBTOP MAKETOB, paHee OMmyOIMKOBaHHBIX B moTokax Incremental.
JlaHHBII CTIOCO0 BOCCTAHOBIJICHUS HE SIBIISIETCS BBICOKOIIPOU3BOAUTENBHBIM, M €T0 CIIEAYET UCIOIB30BaTh TOJIBKO B KPaifHEM CITydae U TOJIBKO JUIS 3arpoca
HEOOJIBIIOr0 KOJMYECTBA MPOMYIIIEHHBIX MaKeTOB.
Cuenapuif BOCCTaHOBJICHUS:
1. KumeHT oTnpaBiseT Ha cepBUC ceccuonHoe coobuienne Logon (msg id=1000).
Cepsuc oTmpaBisieT KiueHTy coobmenue Logon (msg id=1000), moaTBepskaast yCTAaHOBKY CECCHH.
KimenT ornpasisier Ha cepBHc coobuienne npukiaaaHoro yposas MarketDataRequest (msg id=1002), B KOTOpoM yKa3bIBaeTCs [Uana3oH
3aIpanmBaeMbIX TTAKETOB.
CepBuc OTIIpaBISET KIMEHTY HaOOP 3alpOILISCHHBIX TAKETOB MHKPEMEHTAIBHBIX COOOIIEHUH.
Cepsuc oTmpaBisieT KiIueHTy coobmenue Logout (msg id=1001).
KnueHTt noarBepikIacT 3aBepiiieHHe CECCUHU, OTIPaBJIsis Ha cepBuc coobiienue Logout (msg id=1001).
Cepasuc 3akpeiBaet TCP coequnenue.

N o gk~
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SIMBA
Client ASTS
Gateway
I T
| I
| Logon I
[ >
| I
le Logon |
1 MarketDataRequest :
ApplBegSegNum=1 1
| ApplEndSegNum=N |
>
| =l
i
alt 1 [Successful]
[
loop [N times]
P IncrementalPacket !
<+
1

Logout

o
d

Logout

»
'

[Failure]
Logout

o<
<

L
I
I
T
I
I
{
I
I
I
1
I
|
I
I
T
I
]
I
|

Pucynox 4. JJuacpamma. Boccmanognenue nponyuennvix oannsix 6 omoeavrou TCP ceccuu

ITapamerp

3HaueHue

Jliis cepuca TCP Replay ycranosiieHs! ciaeayronme orpaHnyeHus:

Onucanue

KIINCHTa

MakcumanbHOE KOJIUYECTBO 2 BrI MoskeTe ycTaHOBHTH He 00JIee YKa3aHHOTO KOJIMYecTBa akTHBHBIX 1 CP coemuHeHuit ¢ 01HOTO
aKTUBHBIX coequHeHnH Ha IP IP anpeca. [TombITka YCTAaHOBUTH 0OJIbIIIEe KOJTHMUYECTBO COSIMHEHHI OYIeT OTKIIOHEHA.

azpec

MaxkcuManbHOE KOJTHYECTBO 1000 Brl MokeTe ycTaHOBHTH He Oosiee yka3aHHoro konuyectBa 1 CP coequnenwii ¢ onnoro IP agpeca
coe/IMHEeHNUH 3a JieHb Ha IP ampec 3a JieHb. JlOTIOIHUTEIbHBIC MOMBITKH TOAKIIOYCHHSI OYAyT OTKJIOHCHBI.

MaxkcuMaabHOE KOJUYECTBO 1000 3arpoc OTKIIOHSAETCS, €CITU KOJMUECTBO 3aIPOIICHHBIX COOOIICHHI PEBBINIACT YKa3aHHOE
COOOIIEHHH B 3ampoce 3HaYCHHE.

Bpewmst oxxuanus 3arpocoB OT 1 CoenrHeHHEe PEKPAIIASTCsl, €CIIN B TEYEHHE YKa3aHHOTO KOJIMYECTBA CEKYH/I:

KimmenT He otnpaBmi coodmienne Logon mocite ycranorinenus TCP coennaeHus.
Knuent e otnpaBun cooduienne MarketDataRequest mocne momyuenus coobmienust Logon.
KimmenT He oTBeTIIT coobmenneM Logout Ha coobmienne Logout ot ceprepa.
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