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NcTopusi nameHeHuiA

Aata

Bepcus

N3meHeHuns

11.04.2025

6.0.0

BHeCEHHble U3MeHeHus:
* B coobueHune SecurityDefinition (msg id=20) go6asneHb! nons:
» TradeModelD - Pexum Topros, B KOTOPbIi BXOAUT MHCTPYMEHT
* GroupMask - BuToBas macka rpynn MHCTPYMEHTOB
» SectionID - NaeHTucukarop cekumm
* BaseContractID - iaeHTudmkaTop PBK
» TradePeriodAccess - Mpu3Hak TOProsnv B onpeaeneHHblii neprog ceccum
MaeHTudmkatop coobLueHns (msg id) nameHeH ¢ 20 Ha 21.
« [lo6aBneH Habop 6utoB TradePeriodAccessSet.
« [lo6asneH enum "HaltType".
* B coobueHun SecurityDefinition (msg id=21) B none Flags npekpatieHa TpaHcnsauus gnaros:
* '0x1' - Mpu3HaK TOProB/IN B AOMNOHATENbHYIO TOPTOBYH CECCUIO (BEYEPHIO/YTPEHHIOK)
* '0x40' - Mpur3HaK TOPros/v B OCHOBHYH CECCUI0
« [lo6aBneHo coobleHme SecurityGroupStatus (msg id=22) - [pynnoBoi cTaTyc MHCTPYMEHTOB.

« B coobuieHve TradingSessionStatus (msg id=11) go6aeneHo none TradePeriodID - iaeHTudmkaTop
TOprosoro nepuoga. iaeHtndmkartop coobuieHns (msg id) nsmexeH c 11 Ha 23.

« B coo6ueHune DiscreteAuction (msg id=13) go6asneHo none TradePeriodID - aeHTudukatop Top-
roBoro nepuoga. igeHtudpmkarop coobieHmsa (msg id) nameHeH ¢ 13 Ha 24.

¢ B coobuweHusix TradingSessionStatus (msg id=23) u SecurityDefinition (msg id=21) go6asneHa
TpaHcnaumsa B none TradingSessionID HoBoro 3HayeHus '100' - fonoHUTENbHASA CeCCUs BbIXOAHOTO
[OHS.

« [lo6asneH pasgen "1.4.3. MNogknoueHne KnneHTa".

« [lob6asneH pasgen "4.2.10. [pynnoBble CTaTyCbl MUHCTPYMEHTOB".

¢ BHeceHbl usmeHeHus B pasgen "6. Cxema coobLyeHnin". Bepcus cxembl Co06LLeHNI (aTpnbyT version
B aniemeHTe she:messageSchema) nameHeHa ¢ 5 Ha 6.

28.08.2024

511

BHeCEHHbIe U3MEHEHUS:

¢ B coo6weHnn OrderExecution (msg id=16) B none MDFlags gob6aeneHa TpaHcnsuus donara:
0x1000000000000000 - Caenka no 3asiBke Book-or-cancel (Passive only).

05.07.2024

BHeCEHHbIe U3MeHeHs:
* B coobuweHun SecurityDefinition (msg id=20) gnsa nons CFICode go6aBneHbl HOBble 3HAYEHNS:
» 'OCEFCS' - eBponelickuit pacuyeTHblit onumoH Call Ha dobrouepc

» 'OPEFCS' - eBponeiickuii pacyeTHbIii onumoH Put Ha dhbovepc

29.03.2024

5.0.0

BHeCéHHbIe U3MEHEHNS:

* BHeceHbl U3MeHeHus B pa3gen "6. Cxema coobLyeHmii". Bepcusi cxeMbl COO6LLEHWIA (aTprbyT version
B aniemeHTe she:messageSchema) nameHeHa c 4 Ha 5.

« B coobueHne SecurityDefinition (msg id=20) go6asneHo none SettlPrice. iaeHTudukatop coobue-
HuA (msg id) nsmexeH c 18 Ha 20.

« B coobuweHnmn SecurityDefinition (msg id=20) ans nona CFICode fo6aBneHbl HOBble 3HAYEHUS:

* 'FFSCSX' - 0iHOAHEBHbIN (hbHOYEPCHbIV KOHTPAKT Ha akumio ¢ aBTonposioHraumeli (Standardized
Financial Future on Stock-Equity, Cash delivery)

* 'OCETCS' - eBponeiicknii pacyeTHblin onumoH Call Ha ToBap

» 'OPETCS' - eBponeiickuii pacyeTHbIii onumoH Put Ha ToBap
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Aata Bepcus N3meHeHus
¢ B coobuweHuax SecurityDefinition (msg id=20) u SecurityStatus (msg id=9) B none
SecurityTradingStatus fo6asneHa TpaHCAALMA HOBbIX 3HAYEHWIA:
e '123'- Ceccus N0 3TOMY MHCTPYMEHTY MAeT. MOXHO CTaBUTb 3a8BKW B 3aKPbITWE MO 3TOMY UHCTPY-
MEHTY.
e '124' - AYKUMOH OTKPBITUA NO 3TOMY WHCTPYMEHTY nAeT. MOXHO CTaBUTb 3asBKW B 3aKpbITVe MO
3TOMY UHCTPYMEHTY.
16.02.2024 4.3.0 |B mekywel sepcuu 3as8KuU ¢ yKkazaHueM cripeda TAS HedoCmyrnHbl.
BHecéHHble n3MeHeHus:
¢ [lobaBneHa TpaHCnsAUMA HOBOTO 3HadeHuss Ana nons UnderlyingFuturelD B coo6LueHunn
SecurityDefinition (msg id=18): geHTudpmkartop dbtodepca (SecuritylD) ana pexuma TAS (Trade at
Settlement).
06.10.2023 4.2.0 |BHeCEHHble N3MEHEHUSA:
« B coobueHnmn SecurityDefinition (msg id=18) ans nonsa CFICode fo6aBneHbl HOBbIe 3HAYEHUS:
» 'OCEICS' - eBponeiickuii pacyeTHbI onuuoH Call Ha nHaekc
» 'OPEICS' - eBponeiicknii pacyeTHbI ONumoH Put Ha nHaekc
* B MDFlagsSet go6aBneH HoBblli 6UT: "NegotiatedMatchByRef" — MpusHak agpecHoli 3asBk1 Uim
CAENKN C MITYAHIOM MO YHUKaTbHOMY KOAY.
¢« B coobweHun OrderUpdate (msg id=15) B none MDFlags po6asneHa TpaHcasums dnara:
0x80000000 - MpusHaKk afApecHOit 3asBKM C MITUMHIOM MO YHUKaSIbHOMY KOAY.
¢ B coobuweHun OrderExecution (msg id=16) B nmone MDFlags po6aBneHa TpaHcnsuus dnara:
0x80000000 - MpusHak agpecHoit cAenKA C M3TYMHIOM MO YHUKaNbHOMY KOAy.
19.07.2023 4.0.0 |BHeCEHHbIE U3MEHEHUSA:
« B coobueHune SecurityDefinition (msg id=12) no6aBneHs! nons:
* InterestRateRiskUp - CTaska paccorsiiacoBaHus NPOLEHTHOTO pUCKa B CLieHapun ABVXEHUSI CTAaBKU
BBEPX
¢ InterestRateRiskDown - CTaBka paccor/iiacoBaHusi MPOLEHTHOIO pUCKa B CLEHapUn ABVXEHUS
CTaBKW BHU3
» RiskFreeRate2 - Be3puckoBasi cTaBka FX2 BantoTHol napbl FX2/FX1 (ans npemMuasbHbIX onymo-
HOB Ha BasIlOTY); CTaBKa ANBUAEHAHOW AOXOAHOCTH g (415 NPEMUasTbHBIX OMLMOHOB Ha NHAEKC)
* InterestRate2RiskUp - CueHapwuii NpoLeHTHOro pucka pocta ans ctaBku RiskFreeRate2
* InterestRate2RiskDown - CueHapwit TPOLEeHTHOTO prcka nageHus anasa craBku RiskFreeRate2
« B coobueHun SecurityDefinition (msg id=12) nameHeHus ans nons CFlCode:
» CFIl kog "JFTXCC' - OpHoAHeBHbI (hboYepCHbI KOHTPaKT ¢ aBTonponoHrauueii (Contract for
difference, Cash Settled)" 3ameHeH Ha "FFCCSX' - OfHOAHEBHBIN (hbOUEPCHbIA KOHTPAKT Ha Ba-
NoTy ¢ aBTonposoHraymeii (Standardized Financial Future on Currency, Cash delivery)"
» [o6aBneH HoBbI CFl kog: "FFICSX' - OgHOAHEBHbIN (DbOYEPCHBIA KOHTPaKT Ha UHAEKC C aBTo-
nponoHraumei (Standardized Financial Future on Index, Cash delivery)"
* NpeHtudukartop coobuyeHus SecurityDefinition (msg id=12) nsmeHeH Ha msg id=18.
« [lo6asneHo coobuieHne SecurityMassStatus (msg id=19) - MNakeTnpoBaHHOE COOBLLEHWE [/19 YCKO-
PEHHOI pa3fayn TOProBbIX CTATyCOB MHCTPYMEHTOB.
« [lo6aBrieHa NOBTOPAOLWASACA rpynna nosnew ‘groupSize2'.
« BHeceHbl n3meHeHus B pa3gen 6. Cxema coobLeHuid". Bepcus cxeMbl COOBLLEHWI (aTprbyT version
B anlemeHTe she:messageSchema) nameHeHa ¢ 3 Ha 4.
27.04.2023 3.1.1 |BHECEHHble N3MEHEHUS:

* B coobueHun SecurityDefinition (msg id=12) ans nons CFICode f06aBneHbl HOBblE 3HAYEHNS:
» 'OCECCS' - eBponeiickuit pacyeTHbIn onumoH Call Ha BantoTy

* 'OPECCS' - eBponeiickuii pacyeTHbI onuuoH Put Ha BastioTy
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Jata

Bepcus

N3meHeHus

20.04.2023

3.1.0

BHeCEHHbIe N3MEHEHNS:

« B coobuweHnax SecurityDefinition (msg id=12) u SecurityStatus (msg id=9) B none
SecurityTradingStatus go6aBneHa TpaHCNSALUA HOBOMO 3HAYEHUS:

e '20' - Hen3BecTHOE COCTOSAAHME TOProB N0 UHCTPYMEHTY.

e '122' - Ceccusi MO UHCTPYMEHTY NMPUOCTaHOB/EHA. Henb3A cTaBuTb 3aABKWU, HO MOXHO YAauIATb MO
3TOMY WUHCTPYMEHTY.

« B coobuweHnax SecurityDefinition (msg id=12) u SecurityStatus (msg id=9) B none
SecurityTradingStatus nsmeHeHo onuncaxne Ana 3HadyeHus '2' - MproctaHoBKa TOProB No BCEM WH-
CTpymeHTam. Henb3a cTaBuTb 3as1BKW, HO MOXHO yAanAThb.

* B coobuweHnmn SecurityDefinition (msg id=12):

* [ins nons NoEvents nsmeHwWI1Cb 4ONYyCTUMbIE 3HAYEHUA:
e '1'- Ansa dbloYepcoB.
e '2'- NS ONUNOHOB.

* MpekpaleHa TpaHcasuma noneit ¢ EventType=5 (JaTta BBOAA WHCTPYMEHTa B o6palleHve) u
EventType=100 ([lata Hauana akcnupauuy UHCTPYMEHTA).

* BHeceHbl n3MeHeHus B pasgen "6. Cxema coobLeHnii".

12.04.2023

3.0.1

BHeCEHHbIE N3MEHEHNS:

* B pasgene 4.1.11. DiscreteAuction (msg id=13) Tn nons UnderlyingSymbol 6611 ucnpaeneH Ha
VarString.

27.01.2023

3.0.0

BHeCE&HHble 3MeHeHus:
* YpaneH BPFlagsSet.
« [lob6asneH Habop 6utoB MDFlags2Set.

* B MDFlagsSet go6asneH HoBbli 6UT: "DueToCrossCancel" — MNpusHak CHATUS NacCUMBHOIN Kpocc-
3a8BKU.

« B coobueHnn BestPrices (msg id=14) yaaneHo none BPFlags n go6asneHsl nons MkiBidSize u
MktOfferSize. igeHTndbmkaTop coobuieHns (msg id) usmeHeH c 3 Ha 14.

* B coobueHne OrderUpdate (msg id=15) no6asneHo none MDFlags2. iaeHTudmkaTop coobLieHuns
(msg id) nameHeH ¢ 5 Ha 15.

¢ B coobuwenune OrderExecution (msg id=16) go6asneHo none MDFlags2. NaeHTudukatop cooblue-
H¥A (msg id) nsmeHeH c 6 Ha 16.

« B coobuieHne OrderBookSnapshot (msg id=17) go6aeneHo none MDFlags2. iaeHTudmkarop coob-
LweHua (msg id) nsmeHeH ¢ 7 Ha 17.

* B coo6uweHnmn OrderUpdate (msg id=15) B none MDFlags go6asneHa TpaHcnsuusa gnara: 0x2000 -
MpW3HaK CHATUA NACCUBHO KPOCC-3asBKM.

¢ BHeceHbl usmeHeHus B pasgen 6. Cxema coobLyeHunin". Bepcus cxemMbl Co06LLeHNl (aTpnbyT version
B aniemeHTe she:messageSchema) nameHeHa c 1 Ha 3.

02.11.2022

222

BHeCEHHbIe U3MEHEHUS:

* Bpasgene 4.1.11. DiscreteAuction (msg id=13) Tun nona UnderlyingSymbol 6611 n3meHéH ¢ String25
Ha VarChar.

14.10.2022

2.2.0

BHeCEHHbIe U3MeHeHsA:
« [lo6asneH pasgen "2.3.6. Repeating group dimensions".

« [lo6asneH pasgen "2.4.7. MNosTopstoLLmMecs rpynnbl nonei"”.

« [lo6asneHo coobLyeHne DiscreteAuction (msg id=13) - NMapaMeTpbl Ha3HAYEHHbIX ayKLIMOHOB OTKPbI-
TUA.

« [lo6aBneHa BO3MOXHOCTb thparmeHTaumu Ans coobeHuii BestPrices (msg id=3) (cm. pasgen "1.4.7.
dparmMeHTauWs TpaH3akumii no naketam").
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Aata Bepcus N3meHeHus

« Tenepb coobuieHust BestPrices (msg id=3) Bcerga 6yayT uatTu oTAENbHLIM NakeToM (Naketamu) B
Hayasne TpaH3akumy MaTymHra.

* YpaneH pasgen "4.2.1.2. CoobweHus BestPrices, OrderUpdate, OrderExecution B ogHOM nakete".
* B coobuweHun OrderUpdate (msg id=5) B none MDFlags fgo6asneHa TpaHCAsUMs HOBbIX (1aroB:
» 0x1000000000000000 - 3asiBka Book-or-cancel (Passive only).
» 0x4000000000000000 - Mpur3Hak 3asBku/cAenkn BO BPeMs ayKLMOHA OTKPbITUS.

* B coobuweHnn OrderExecution (msg id=6) B none MDFlags po6asneHa TpaHcnsuus dnara:
0x4000000000000000 - Mpu3HaK cAesnKku BO BpeMs ayKLMOHa OTKPbITUS.

¢ B coobuweHuax SecurityDefinition (msg id=12) u SecurityStatus (msg id=9) B none
SecurityTradingStatus fo6asneHa TpaHCAALMA HOBbIX 3HAYEHWIA:

e '119' - cTapTOBa/1 AYKLMOH OTKPbLITUS MO MHCTPYMEHTY; MOXHO CTaBUTb N YAANATL 3a8BKM M0 3TOMY
VNHCTPYMEHTY.

e '121' - 3aBepLUEH ayKLUMOH OTKPbITUSA MO 3TOMY UHCTPYMEHTY

* BHeceHbl U3MeHeHust B pa3gen "6. Cxema coobLeHNIA".

06.04.2022 2.0.0 |BHEeCEHHble N3MEHeHUS:

* WNpeHtudpmkarop coobeHmsa SecurityDefinition (msg id=8) namexHeH Ha msg id=12.
« [lo6aBneHbl HoBble TUNbI noneli DoubleNULL n NegativePrices.

* B coobueHue SecurityDefinition (msg id=12) go6aBneHsb! nons:

 ValuationMethod - Cnoco6 mapxupoBaHus onuuoHa: "FUT" - mapxupyemslii; "EQTY" - npeMuasib-
HbllA

* RiskFreeRate - be3puckoBas NpoLeHTHas CTaBka

* FixedSpotDiscount - Cymma AWCKOHTUPOBAHHbIX 3HAYEHW 0ObABNEHHbIX AEHEXHbIX MOTOKOB

* ProjectedSpotDiscount - CymMa AMCKOHTUPOBaHHbIX 3HA4Y€HUIA MPOrHO3HbIX [EHEXHbIX MOTOKOB
 SettlCurrency - Bantota pacueTtos

» NegativePrices - [py3HakK orpaHMyeHns oTpuLaTenbHbIX LieH

» UnderlyingBoard - iaeHTudhmkaTop pexvma topros SECBOARD w3 wrto3a ASTS

» DerivativeContractMultiplier - KoadhdpmumeHT, ykasbiBatowmii Ha 06bEM 6a30BOro akTMBa B KOTU-
POBKE KOHTpaKTa 1 cTpaikax OMnLMOHHON cepun

* B coobueHun SecurityDefinition (msg id=12) nameHeHus ans nons CFlICode:
* ypaneHbl 3HayeHua: OCEFPS n OPEFPS;
* n3MeHeHo onuncaHve ans 3Haverunii OCAFPS n OPAFPS;
+ no6aBfeHbl HOBblE 3HAYEHUA:
* OCESCS - eBponelickuii pacyéTHbIli onumoH Call Ha akuuu;
* OPESCS - eBponeiickuii pacyéTHbIii onuunoH Put Ha akumn.

¢ B coobuweHun SecurityDefinition (msg id=12) n3MeHeHbl TpaHCAVpyeMble 3HauYeHuss ANs Mnons
UnderlyingSymbol.

« B coobuweHnn OrderUpdate (msg id=5) B none MDFlags po6asneHa TpaHcnsuus dnara:
0x200000000000000 - Np13HaK NacCUBHO CUHTETUYECKOW 3asiBKM.

* B pasgene "4.1.6. SecurityDefinition (msg id=12)" nameHeHo onucanune nons UnderlyingFuturelD.

« BHeceHbl n3meHeHus B pa3gen 6. Cxema coobLeHuid". Bepcurs cxeMbl COOBLLEHWI (aTprbyT version
B aneMeHTe she:messageSchema) naveHeHa c O Ha 1.

25.03.2022 1.2.0 |BHECEHHble N3MEHEHUS:

« [o6asneH HoBblli CFl kop ans dbtovepcos: 'JFTXCC' - OfHOAHEBHbIN (DblOYEPCHbI KOHTPaKT C
asTonporsnoHrayueit (CFD - Contract for difference, Cash Settled).
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N3meHeHus

26.10.2021

1.04

BHeCEHHbIe U3MeHeHsA:
* B coobueHun OrderExecution (msg id=6):
e Tun nons MDEntryPx nsmexeH Ha Decimal5NULL.
* Tun nona MDEntrySize n3meHeH Ha Int64NULL.
« Pasgen "4.1.4.0rderExecution (msg id=6)" pa36uT Ha ABa nogpasgena:
e "4.1.4.1. CBefieHune 3asBK/ B CAENKY";
e "4.1.4.2. TexHuueckue caenxku”
« [lo6aBneH pasgen "4.2.9. C6opKa KHUMM akTUBHbIX 3as1BOK".

* B cxeme coob6LyeHuiA B onpeaeneHusix AecatnyHbix tunoB DecimalSNULL n Decimal2NULL ans
mantissa fo6aBneHbl aTpubyThl minValue n maxValue.

12.10.2021

1.0.3

BHecéHHble n3MeHeHus:
« [lo6aBneHbl NOSICHEHUSA B 3arofIoBoK pasgena "4.2. CueHapym TOproBoro B3aumoaeincTens'.

* Pasgen "4.2.1. lobaBneHne 3asBKN, cAenka n 06HOBMEHUE NyYLLER LeHbl Ha NpoAaxy" paséut Ha
[Ba nogpasgena:

e "4.2.1.1. CoobLyeHune BestPrices oTaensHO B nepBoM nakete";

* "4.2.1.2. CoobLieHus BestPrices, OrderUpdate, OrderExecution B ogHOM nakete"

27.09.2021

1.0.2

BHecéHHble U3MEHEHUS:

* B coob6ueHnmn OrderUpdate (msg id=5) 6onee He ucnonb3yetcs 3HadyeHne nonss MDUpdateAction=1
(Change).

* B coo6uweHnn OrderExecution (msg id=6) nameHeHo onvucanve nons MDEntrySize.

26.08.2021

1.01

BHeCEHHbIe U3MEHEHNS:
¢ [lo6asneH pasgen "1.4.3. CoobLieHns B noTokax".

* B coobueHusix OrderUpdate (msg id=5) un OrderExecution (msg id=6) 6onee He ncnonb3yeTcs 3Ha-
yeHune nons MDEntryType=J (EmptyBook), HO OHO OCTaBneHo B cneumduKaumm u Ncnosb3yeTcs B
coobuueHnn OrderBookSnapshot (msg id=7) gns 0603HaueHnss NyCTOro cTakaHa no UHCTPYMEHTY.

29.06.2021

1.0.0

BHeC&HHble N3MeHeHus:
* HasBaHuve LWn3a 1 NpoTokosia n3meHeHo Ha "SIMBA SPECTRA".

* B wniose SIMBA SPECTRA He TpaHCAMPYOTCA TEXHUYECKNE KNMPUHIOBLIE CAENKM U BCTPEYHbIE
3aa8ku (IOC), He npuBeALLNe K caenkam.

* V3meHeH chopmart naketos. ®opmarsl Incremental n Snapshot naketos pasnuyatorcs.
« [lo6asneHo coobleHne EmptyBook (msg id=4).

* YpaneHo coobuweHne OrderLogUpdate. BmecTo Hero mcnonb3yoTcs coobueHns OrderUpdate un
OrderExecution.

¢ YpaneHo u3 cxeM coobLyeHunin none Revision.
* B cxeme coobLeHnii B onpefeneHnsx LenoUumnc/IeHHbIX TUNOB yopaH atpubyT nullValue.
* B cxeme coobLeHnii UI3MEHEHO 3HaYeHNe aTpubyTa package ¢ "mktdata” Ha "simba_spectra".

* B MsgFlagsSet go6asneHo 3HaueHne PossDupFlag.

19.04.2021

0.6.0

BHeCE&HHble 3MeHeHus:
* M3meHeH nopagok noneii B Market Data Packet Header.
* B coobueHnmn BestPrices:

* YpaneHo none RptSeq.

» Tun nonsa ExchangeTradingSessionID n3meHeH Ha ulnt32.

* Tun nons SecuritylD uameHeH Ha Int32, a caMo nosie NOMeLLEHO B KOHEL, COO6LLEHMS.
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Jata
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N3meHeHus

* B coobuwweHnn OrderLogUpdate T1n nons SecuritylD nameHeH Ha Int32NULL.

* B coobuweHnusix OrderBookSnapshot, SecurityStatus n SecurityDefinitionUpdateReport Tun nons

SecuritylD n3meHeH Ha Int32.

* B coobueHun SecurityDefinition:

» Tun nonei SecuritylD n LegSecuritylD nameHeH Ha Int32.

» Twn noneit UnderlyingSecuritylD u UnderlyingFuturelD n3meHeH Ha Int32NULL.
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1. BBegeHue

1.1. HasHauyeHne AOKYMeHTa
B paHHOM JokymMeHTe npeacTasneHa cneundvkauus SIMBA SPECTRA npoTokona 415 CpoyHoro pbiHka MockoBckol 6upxu. Lienbto cne-

LI,I/ICpI/IKaU,VIVI ABIAETCA onncaHne npes3eHTayMoHHOro, CECCMOHHOIO 1 NpuKagHoOro ypOBHeVI npoTtokona. B gaHHyto CﬂeLI,VICbVIKaU,VI}O He BXO-
AAT aAMUHNCTPATUBHbIE N TEXHUYECKME aCNeKTbl OpraHnsaynm CeTeBoro noaxk/1toveHns, a Takxe cnocobbl 06ecneyeHns ero 6e3onacHoCTu.

1.2. Kpyr nonb3oBarenei

[aHHbI [OKYMEHT NnpegHa3HaveH A/151 GU3HeC-aHa/IMTUKOB, CUCTEMHbIX aPXUTEKTOPOB M MPOrPaMMMUCTOB, yHaCTBYOLLUX B MPOEKTUPOBaHUN
1 pa3paboTke NPOrpaMmMHOro obecnedeHust, oas NOAKNOYEHUST K TOpram Ha CPOYHOM pbiHKe No npoTokony SIMBA SPECTRA.

1.3. TepMUHBbI N onpeaeneHns

B pamkax HacTOsILLEro AOoKyMeHTa UCMO/b3YOTCA CeayoLLme TEPMUHBI, ONPEAENeHUs U COKPaLLeHNs:

TepMuH OnpepeneHue
FOL Full Order Log
BP Best Prices (best bid price & best ask price)
SBE Simple Binary Encoding
UDP User Datagram Protocol

1.4. O6wee onncaHue SIMBA SPECTRA Gateway

SIMBA SPECTRA Gateway - BbICOKOCKOPOCTHO LU/03 415 pas3gadn ny6anMUHbIX PbIHOYHBIX A@HHbIX C MepBOOYEpeaHoi nybnukaumei
BP B Hauane TpaH3akuuu. B wo3e TpaHcavpyeTcs NosHbIi for xypHana 3assok (Full Order Log), Ho B oT/imunm ot FAST FOL B wntose
SIMBA SPECTRA He TpaHC/IMpYTCA TEXHUYECKME KIMPUHTOBbLIE CAEMKN U BCTPeyHble 3asaBku (I0C), He npyBefLumne K caenkam.

LLinto3 pasgaet gaHHble B Buae FIX-coobuueHuii B choopmate SBE no npotokosty UDP B pexvme My/bTUKACT.

1.4.1. NOTOKM AaHHbIX

OcHoBHble notoku. SIMBA SPECTRA Gateway pa3faeTt oHnaliH 06HOBNEHNS XypHasia 3asiBOK B BUAE ABYX KONWUI NOTOKAa WHKPEMEH-
TaslbHbIX COOBLLEHUIA: ofHa Konust MAET B MynbTUKacT rpynny Incremental Feed A, BTopas - B Incremental Feed B. [1Be rpynnbl co3gatotcs
B LENSAX pe3epBnpoBaHns, Tak Kak npotokon UDP He siBNSIeTCA HafeXHbIM U He rapaHTupyeT fOCTaBKy AaHHbIX [0 KnneHTa. B notoke
Incremental nepegatotcs coobuieHuns BestPrices (msg id=14), EmptyBook (msg id=4), OrderUpdate (msg id=15), OrderExecution (msg
id=16), Heartbeat (msg id=1), SequenceReset (msg id=2). Coob6LLeHMs ynakoBbIBalOTCA B NakeTbl popMata Incremental (cM. pasgen "2.3.1.
®opmar naketa Incremental).

Motoku BocctaHoBneHus. SIMBA SPECTRA Gateway pa3gaeTt CHanwoTbl akTUBHbIX 3asiBOK MO KPYry C BbIMO/IHEHVEM LWeNuHra B Buae
[OBYX KOMUIA NOTOKA CHaMNLWOT-COOOLLEHNIA: 0gHa KONWsa NAET B MynbTuKacT rpynny Snapshot Feed A, BTopasi - B Snapshot Feed B. B noto-
ke Snapshot nepegatorcs coobuyeHna OrderBookSnapshot (msg id=17), Heartbeat (msg id=1), SequenceReset (msg id=2). CoobLyeHuns
ynakoBbIBAKTCA B NakeTbl hopmara Snapshot (cm. pasgen "2.3.2. dopmart naketa Snapshot"). Hymepaums coobLeHunii B KakKaoM LuKie
OTNPaBKM CHaMLWOTOB HaYnHaeTcs ¢ 1 1 3aBepLuaeTcs coobuieHnem SequenceReset (msg id=2). Mo3ToMy BCe CHaNWOThbI CAeAyeT cuntarb
NoJTly4eHHbIMK, KOrga npuxogut coobueHne SequenceReset (msg id=2), nocne coobleHna SequenceReset (msg id=2) nget coobuieHme
C NOpsAKOBbIM HOMEPOM 1, KOTOPOE OTHOCUTCS K CNeAyoLeMy LMKy OTNpaBky CHIMLIOTOB.

Cepsuc TCP Replay. N3 npegoctasnsieT cepeyc NOSHOIO BOCCTAHOB/EHWS N0 UCTOPUYECKUM AaHHbIM BCEl TeKyLLell TOprosoii ceccum
no npotokony TCP. KnneHT oTnpaBsnsieT Ha cepBuc coobueHns Logon (msg id=1000), Logout(msg id=1001), MarketDataRequest(msg
id=1002). Coo6LLeHNs1 ynakoBbIBaKTCA B NakeTbl hopmata Snapshot (cm. pasgen "2.3.2. dopmart naketa Snapshot").

1.4.2. laHHblEe N0 NHCTPYMEHTaM

SIMBA SPECTRA Gateway npefoctaBnsieT cepsuc ny6/mkaLumm ctatyca TOProBoil CECCUU U MHCTPYMEHTOB, B KOTOPOM C (OUKCUPOBaH-
HOW NeprofNYHOCTBIO PACChINAOTCA TeKyLMiA cTaTyc TOProBoi Ceccum M ONMCaHUA TOProBbIX MHCTPYMEHTOB B Buae FIX-cooblieHuii
TradingSessionStatus (msg id=11) n SecurityDefinition (msg id=21), 3akogupoBaHHbIX B popmat SBE. OgHo coobuieHne SecurityDefinition
(msg id=21) cogepXuT onucaHme ogHOro OUHAHCOBOIO MHCTPYMEHTA.

SIMBA SPECTRA Gateway pa3faeT TekyLuii CTaTyc TOProBoii Ceccum, MHCTPYMEHTbI 1 UX TEeKYLLUIA CTaTyC Mo KPYry C BbINOMHEHWEM
welinuHra B Buae AByx konuii: Instrument Replay Feed A un Instrument Replay Feed B. [lBe rpynnbl CO34at0TCS B LENSIX pe3epBYPOBaHNS,
Tak kak npotokos1 UDP He ABNSieTCA HafeXHbIM U He rapaHTUpyeT [0CTaBKy AaHHbIX A0 KMEHTa.

Hymepaumsa coobLeHnin B KaxXA0M LyKie OTNpaBku HaumHaeTcs ¢ 1 1 3aBepluaeTcs coobuleHnem SequenceReset (msg id=2). Moatomy
BCE OnucaHusl MHCTPYMEHTOB C/ieyeT cumTaTb NOJTlyYeHHbIMU, KOrAa NpUxoguTt coobuieHne SequenceReset (msg id=2), nocne coobLyeHus
SequenceReset (msg id=2) nget coobLyeHre ¢ NOPSIAKOBbIM HOMEPOM 1, KOTOPOE OTHOCUTCSA K CrieAytoLwemMy LMKy OTNPaBKu.

SIMBA SPECTRA Gateway pa3faeTt U3MeHeHs cTatyca MHCTPYMEHTOB 1 U3MEeHeHWs CTaTyca TOProBoii CECCUM C BbINO/THEHVEM LUENUHIa
B BuAe ABYyX konuii: Instrument Incremental Feed A u Instrument Incremental Feed B.

[N yno6eTBa nonb3oBareseli faHHbIe MO Pas/iMiHbIM TUMaM UHCTPYMEHTOB Ny6G/IMKYIOTCS B OTAE/bHbIX Fpynnax:
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* FUT-INFO - dobtouepchl, kaneHgapHble cnpefbl, KoniarepasbHble ObloYepchbl A5 OMLMOHOB Ha akumu;
* OPT-INFO - onuuoHbl 1 BONaTU/ILHOCTb.

B rpynnax FUT-INFO Instrument Incremental n OPT-INFO Instrument Incremental Bce coo6LLeHMa nmetoT hopmart, onucaHHbIl B pasgene
"2.3.1. dopmar naketa Incremental”.

B rpynnax FUT-INFO Instrument Replay n OPT-INFO Instrument Replay Bce coobLueHns nMetoT dhopmaT, OnvcaHHbIii B pasgene "2.3.2.
dopmar naketa Snapshot".

1.4.3. NMogknoyeHne KNmeHTa

Mpu NOAKMIOYEHUN K CUCTEME /1S MOMYUYEHUs MOJIHOM PBIHOYHOM MHDOPMaLMK CrieayeT NPUAEPXMBaTLCS creaytoLeli npoueaypb!:

1. Ckauatb chaiin koHdpurypauuy kaHanoB 1 NoTokoB c ftp-cepsepa. KoHdurypaumoHHblii daiin B dpopmate xml onvcbiBaeT napaMmeTpbl
nogxntoveHuns (IP agpeca multicast, Homepa NopToB 1 T.4.). OnNrcaHne coaepPXMMOro KOHGUrypaLMoHHOro daiina npuBeaeHo B pasaene
"5. KoHdhurypauus wnio3a". KoHdurypaumoHHble daiinbl 4oCcTynHbI No agpecy: https://ftp.moex.com/pub/SIMBA/Spectra/.

2. CkayaTb ¢haiin cxembl coobleHunii SIMBA c ftp-cepBepa. Cxema coobLieHnii AocTynHa no agpecy: https://ftp.moex.com/pub/SIMBA/
Spectral.

3. Havarb cnywarb noTok Instruments Incremental n HakanMeaTb nony4vyaemble C006LI.I|eHVIF|.

4. Hayatb cnywartb noTok Instrument Replay. Monyunts cnMCOK MHCTPYMEHTOB 13 NoToka Instrument Replay. MprMeHNTb K CNUCKY UHCTPY-
MEHTOB COOOLLIEHNS, HAaKOMN/IEHHbIE B NyHKTE 3.

5. Hauatb cnywartb notoku Incremental n HakanmeaTb nosyyaemble COOBLLEHUS.

6. Hayatb cnywarb noTtoku Snapshot. MosyunTb MO 3TUM MOTOKaM CHAMWOT. B kaxgom cooblweHun OrderBookSnapshot none
LastMsgSegNumProcessed cooTBeTCTBYeT nosito MsgSegNum noc/ieAHero UHKPEMEHTA/IbHOTO COOBLLEHUS, BK/IKOYEHHOTO B AaHHbIN
CHMLLOT, & HoMep 06HOB/IEHUS AaHHbIX KaXKA0r0 MHCTPYMEHTa, cogepxaluuiica B none RptSeq coobuieHns OrderBookSnapshot, co-
OTBETCTBYET HOMEPY VHKPEMEHTa/IbHOr0 0GHOB/IEHNS, coAepXallemMycsi B nosie RptSeq nocnefHero MHKPEMeHTa/TIbHOrO COOBLLEHNS,
BK/THOUEHHOTO B AaHHbI CHIMLLOT. [1/151 KaXKA0ro MHCTPYMEHTA CrieayeT OTOPOCUTD M3 HAKOMJIEHHBIX JAaHHbIX BCE COOBLLEHNSI C HOMEPaMM
[0 3HaueHus nons LastMsgSeqNumProcessed BK/IHOUUTENBHO U NPUMEHUTL BCe OcTaBLUKecs. MNpoLecc MoXHO NPOBOAUTL Kak noc/ie-
[0BaTe/IbHO (CHavYaia NoslyunTb CHAMLIOThI N0 BCEM MHCTPYMEHTaM, a NoToM 06pabaTbiBaTb HAKOMIEeHHbIe 06HOBNEHWST), TaK U NapaJl-
NIeNbHO (MO Mepe MoJyYEHNst CHIMNWOTOB MO MHCTPYMeHTaM 06pabaTbiBaTh HAKOM/IEHHbIE 06HOB/IEHMS MO MOJTyYEHHOMY UHCTPYMEHTY).

7. MepecTatb cnywarb NoToku Snapshot.
8. MpoAoMKUTL 06bI4HYI0 06PaBOTKY NOTOKOB MHKPEMEHTA/IbHLIX 0GHOBMIEHNIA.

1.4.4. CooOLueHus B NOTOKax

B pasgene onucaHo Kakue COOGLU,eHVIFI nepenakwTCcAa B KaXKAOM NOTOKE AaHHbIX.

msa noTtoka Tun noToka Nmsa coobuieHuns

Heartbeat (msg id=1)
SequenceReset (msg id=2)
BestPrices (msg id=14)
ORDERS-LOG Incremental
EmptyBook (msg id=4)
OrderUpdate (msg id=15)

OrderExecution (msg id=16)

Heartbeat (msg id=1)
ORDERS-LOG Snapshot SequenceReset (msg id=2)

OrderBookSnapshot (msg id=17)

OT KNMeHTa Ha LWIo3:

Logon (msg id=1000)
Logout (msg id=1001)
MarketDataRequest (msg id=1002)
ORDERS-LOG Historical Replay
OT wnio3a Ha KIneHTa:

Heartbeat (msg id=1)

BestPrices (msg id=14)

EmptyBook (msg id=4)
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Nmsa notoka Tun noToka Nms coob6uieHus
OrderUpdate (msg id=15)

OrderExecution (msg id=16)

Heartbeat (msg id=1)
SequenceReset (msg id=2)
SecurityDefinition (msg id=21)
FUT-INFO Instrument Replay
TradingSessionStatus (msg id=11)
DiscreteAuction (msg id=13)

SecurityGroupStatus (msg id=22)

Heartbeat (msg id=1)
SequenceReset (msg id=2)
SecurityStatus (msg id=9)
FUT-INFO Instrument Incremental TradingSessionStatus (msg id=11)
DiscreteAuction (msg id=13)
SecurityMassStatus (msg id=19)

SecurityGroupStatus (msg id=22)

Heartbeat (msg id=1)
SequenceReset (msg id=2)
OPT-INFO Instrument Replay SecurityDefinition (msg id=21)
TradingSessionStatus (msg id=11)

SecurityGroupStatus (msg id=22)

Heartbeat (msg id=1)

SequenceReset (msg id=2)

SecurityStatus (msg id=9)

OPT-INFO Instrument Incremental SecurityDefinitionUpdateReport (msg id=10)
TradingSessionStatus (msg id=11)

SecurityMassStatus (msg id=19)

SecurityGroupStatus (msg id=22)

1.4.5. Ny6nukaunsa nyywnx ueH (BP) B Hauane TpaH3akuuu

Kaxpan HoBasi 3asiBKa, KOTopas nonajaeT B MaTYMHI, MOPOXAAET "TpaH3aKLUmM" - CMUCOK M3MEHEHUI B CTakaHe, BbI3BaHHbIX 3TOV HOBOIA
3as1BKOIA. TpaH3aKuus sSIB/IIETCA aTOMapHOW 1 Ny6/IMKYETCS TOIbKO MOC/Ie BHECEHMSI BCEX U3MEHEHWI B CTaKaH.

FAST FOL Gateway (NOTOK NyG/IMUYHbIX PbIHOYHBIX AaHHbIX) MOCNEA0BATENLHO MyBAUKYET COBLITUSA, U3MEHSIIOLLME CTakaH, crefoBaTesb-
HO, UTOGbI MOMYYNTb OKOHYATENILHOE COCTOSIHME CTakaHa UK OLEHUTb ABUXEHWE LieHbl He0BX0AMMO NocnefoBaTelbHo 06paboTtaTh Bee
npegpiayLine cobbITvst B TpaH3akuuu. B cuTyaumm, korga akTuBHas 3asiBka CBOAMTCA C MHOTUMY NACCHBHBIMY 3asiBKamu, pesy/bTupytoLLas
TpaH3aKUus MOXET ObITb JOBOILHO A/IMHHOM (COTHW COBLITUIA), U B 3TOM C/lydae NpuUBaTHbIE OTYETHI 06 UCMOMHEHWM 3asIBOK MOTYT pac-
KpbIBaTb MHDOPMALMIO O LIEHAX paHbLUe, YEM 3TO MOXET 6bIThb NOMYYEHO Yepes Ny6AnYHbIA dng. My6nvkauus nydwmx ueH (BP) B camMom
Hauasie TpaH3akKuun NPeAoCcTaBnT yYacTHUKaM PaBHbIE BO3MOXHOCTH [/151 OLLEHKV BENMUMHbBI ABVKEHUS LIEHBI.

FAST FOL SIMBA SPECTRA
EXEC EXEC || EXEC EXEC EXEC EXEC ADD EXEC EXEC EXEC EXEC EXEC EXEC ADD BP
ﬁ TpaH3akumsa TpaH3akumsa ﬁ
KoHe4Hoe cocTosiHMe cTakaHa BblYMCIMMO KoHeuHoe cocTosiHMe cTakaHa SiBHO nepefaeTcs B
TONbKO nocne o6paboTkun Bcex cobbiTuin B Havane TpaH3akuuu.

TpaH3aKuum.

Puc. 1. Ny6nukauusa BP

12
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Jlydlume ueHbl NOKYMNKU 1 Npogaxkn nyo6amkyTcs B Buge cooblleHns BestPrices (msg id=14) B Incremental Feed A n Incremental Feed B.
BaxHble ocobeHHoCTV ny6nvikauun BP:

« BP ny6nukyeTcsa TONbKO NS TpaH3aKuuii, B KOTOPbIX A0GaBneHne uny nepemelleHne 3asiBkvi NpUBeNo K caenke(am) U M3MeHeHmo
nyywein UueHbl n/vnn o6bEMa Ha YPOBHE C NyyLleli LeHOM.

* BP He ny6nukytoTca ANna afgpecHbixX 3asiBOK.
» CuHTETMYECKasn MKBUAHOCTb HE NoKasbiBaeTCs npu nyonunkauun BP.

 Ecnv B cnefcTBrie CUHTETUYECKOTO MaTumHra B OAHOI TpaH3aKLyy MEHSIKOTCS CTakaHbl HECKOMIbKUX MHCTPYMEHTOB, TO B OLHOM CO06LLe-
HUM BestPrices (msg id=14) TpaHCMUPYOTCA NyyLlLne LieHbl MO 3TUM HECKO/IbKUM MHCTPYMEHTaM.

* Ecnu nocne BbIMOMHEHMS TpaH3akLWMU MaTyuHra cTakaH CTaHOBUTCS NYCTbIM, TO B TPAHC/IMPYEMOM MHKPEMEHTa/IbHOM COO06LLeHUN
BestPrices (msg id=14) B none(sx) ¢ ny4weii ueHoii (MktBidPx/MktOfferPx) TpaHcnupyetcst 3Ha4deHume nullValue.

» lMy6nukauus BP BbINONHAETCS B OTAE/bHOM nNakeTe(ax) nepej naketom(amu) nyb/vkaumm cnncka N3MeHeHuin 3asBoK.

1.4.6. Hymepauusa coobuweHnii

Kaxpplin kaHan, To ecTb Habop U3 Napbl NOTOKOB 3asBoK (Incremental Feed), napbl NOTOKOB BoccTaHOBNeHMA (Snapshot Feed) n cepsuca
TCP Replay, nmeeT cBoii COGCTBEHHbIV CHETUMK, N3 KOTOPOro GepeTcs o4epeaHOl HoMep Mpu OTNPaBKe KakAoro naketa. CUeTUMK yBenu-
umBaeTcs Ha 1 npu oTnpaBke Kaxzoro naketa. Co6poc cyeTymka B 1 BbIMOMHAETCA pa3 B CYTKU B TEXHONOTMYECKUiA nepepbiB (CM. pasgen
"4.2.7. OuncTka 1 c6poc HOMEPOB COOOLLEHWIA").

1.4.7. dparmeHTaLuUsa TpaH3aKuuii No naketam

dparmeHTaLusa BbINOMHAETCS LLU/IHO30M NPU OTNPaBke CO0bLLEHNI B paMKax OfHON TpaH3aKLMy MaTymHra, u CAyXuT 415 Toro, YTobbl pas-
Mep UDP nakeTa He npeBbilwan TunuyHoro aAns cetn Ethernet 3HaueHus napametpa MTU B 1500 6aiiT. ®parmeHTaums ocyLecTBAsSETCS
[ONs nakeTos, chopMmpyembix 13 coobLyeHnii BestPrices, OrderUpdate, OrderExecution n DiscreteAuction.

Ecnu TpaH3akums He ymelLaeTtcs B oguH UDP nakerT, TO W3 OTNpaBnsieT ee HECKONbKUMY NakeT-goparmeHTamm, noMeyast Takme nakeTbl
npusHakom LastFragment=0 (none MsgFlags B 3aronoBke naketa cM. pasgen "2.3.3. Market Data Packet Header"). Ecnv B naket yme-
LaeTcs BCS TPaH3akumMa 3a pas, TO LUIK3 OTNpaB/seT Takoi NakeT ¢ npu3Hakom LastFragment=1. 3TUM Xe NpW3HaKoM nomevyaeTcs n
nocnefHni nakeT-choparMeHT TpaH3akLuum.

1.4.8. ®parmeHTaLuMsa cHanwoTa no naketam

B cHanwoTe no WHCTPYMEHTY nepBblii nakeT-chparMeHT c coobweHnem OrderBookSnapshot (msg id=17) nmomeuyaeTcs NpY3HAKOM
StartOfSnapshot=1 (none MsgFlags B 3aronoske naketa cM. pasgen "2.3.3. Market Data Packet Header"), a nocnegHuii nakeT-coparMeHT ¢
coobueHnem OrderBookSnapshot (msg id=17) nomeuaetcs npusHakom EndOfSnapshot=1. Ecnv Becb cHanwoT NOMeLaeTcs B OAVH na-
KeT, TO NakeT moMeyaeTcs AByMs npusHakamu cpasy: StartOfSnapshot=1 n EndOfSnapshot=1. [lsa npn3Haka He06xo41Mbl 415 TOTO, YTOObI
B C/lyyae NoTepu NakeToB BHE CHaMNLWOTa KOHKPETHOMO MHCTPYMEHTa MOXHO 6bl/10 cCOBpaTh CHAMLLOT MO 3TOMY KOHKPETHOMY MHCTPYMEHTY
He [OXMAasCh NOBTOPHOTO Kpyra TPaHC/SALWKM CHArMLLOTOB.

1.4.9. BoccTtaHOB/IEHME U NO34HUIA BXOA,

B cnyyae notepu naketos WUv no3gHero nogkoveHus K topram SIMBA SPECTRA Gateway npefocTaBnseT HECKO/IbKO MeXaHN3MOoB AN1A
BOCCTaHOB/IEHUSA [AAHHbIX:

» BoccTaHoB/eHVe NPonyLLEHHbIX AaHHbIX U3 NMOTOKOB BOCCTaHOBNEHUSA (Snapshot Feed). MoXeT 6bITb MCNOMNb30BAHO A1 NONYyYEHUS
60/1bLI0r0 06bEMa NOTEPSIHHBIX AAHHBIX U A5 NOAK/IYEHUSA Mocne cTapTa Topros (M. pasfen "4.2.5. BoccTaHOB/eHME NPonyLLEeHHbIX
[JaHHbIX U3 CHamLWOoT NMOTOKOB").

» 3anpoc B otaenbHoin TCP ceccuy NOBTOPOB COOOLLEHWIA, paHee Bbl4aHHbIX B My/ibTMKACT rpynnbl Incremental (cepsuc TCP Replay).
[JaHHblli cnoco6 BOCCTAHOB/IEHUSI UMEET psif, OrpaHnyeHnii (cM. pasgen "4.2.6. BoccTaHOBNEHWE MPOMYLLEHHBIX AAHHbIX B OTAEMNbHOM
TCP ceccun (TCP Replay)") n MOXET 6bITb MCNO/Ib30BaH 4151 NONyYEeHNs1 He60/bLLOro 06bemMa AaHHbIX.

1.4.10. NMpotokon SIMBA SPECTRA

MpoTokon SIMBA SPECTRA pa3spa6oTaH Ha ocHoBe FIX Simple Binary Encoding (https://www.fixtrading.org/standards/sbe-online); npeg-
nosaraeTcs, YTo nosb30BaTesb YXe 3HakoM C OCHOBamu 3Toro npotokona. Mpotokon SIMBA SPECTRA cocTouT 13 npe3eHTaLoHHOro,
CECCMOHHOTO ¥ NPYKIaHOTo YPOBHEA.
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2. NMpe3eHTaUUOHHbI YPOBEHb

2.1. FIX cuHTakcuc

Tunbl M CTPYKTYpPa COOGLLEHWIA, MMEHA U TUMbI NoNel ncnonb3ytTes 3 ctaHgapta FIX: http://fiximate.fixtrading.org/.

2.2. SBE dhopmart

[insA kogmpoBaHua coobLLeHN ncnonb3yeTea cTaHaapT Simple Binary Encoding Bepcuu 1: https://www.fixtrading.org/standards/sbe-online/.

2.3. CTpyKTypa naketoB

[laHHble nepeAaroTcsi B NOTOKAX B BUAE NMaKETOB.

2.3.1. ®opmart naketa Incremental

Kaxxablli NakeT COCTOMT M3 ClefytoLmx YacTeii:

» 3aronosok naketa (Market Data Packet Header).

« Incremental Packet Header.

+ OpfHo unm 6onee SBE cOO6LLEHMS, KAXA0E U3 KOTOPbIX COCTOUT U3 CeaytoLLuX YacTeii:

* SBE 3aronoBok coobLeHus (SBE Header).

* FIX coobueHve B hopmaTte 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

2.3.2. dPopmart naketa Snapshot

Kaokablii NakeT COCTOUT U3 CNeAyoLMX YacTei:

Puc. 2. dopmar naketa Incremental

» 3aronosok naketa (Market Data Packet Header).

» SBE 3aronoBok coobuieHus (SBE Header).

* FIX coobuieHve B chopmare SBE.
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IP
ubpP
Packet
Header IP SBE Message

Header UDP | Market Data
Packet Repeating ; :
Header | SBE Header | Root block section REZEEUE Reg=2lng

section 1 section N
header
n bytes 8 bytes 16 bytes 8 bytes m bytes 2 bytes X bytes x bytes

Puc. 3. ®opmart naketa Snapshot

2.3.3. Market Data Packet Header

Market Data Packet Header cogepxvT Bpems oTnpasku naketa, NopsaAKoBbIii HOMep nakeTa, pasMep naketa u none ciaros. Vicnonb3yercs
little-endian nopsgok 6aiiToB Npu KOAMPOBKE NOJEl 3aro/1oBKa.

Mone Tun n Konuue- Hanunuue OnucaHue
pasmep CTBO GaulT
MsgSegNum ulnt32 4 Y MopsiaKoBLIM HOMEpP NakeTa. YHWKa/bHbIA NocnefoBaTesbHbIn HOMep Bbl-

[AETCs KAXAOMY OTMPAB/ISIEMOMY MaKETY.

Kaxxaplii kaHan, To ecTb Ha6op M3 Napbl MOTOKOB 3as1BOK, Napbl NOTOKOB BOC-
cTaHoBneHus u cepsuca TCP Replay, UMeeT cBOi COBCTBEHHBIN CHETUMK, U3
KOTOpOro 6epeTcs ouepesHO HOMEp NpuW OTNPaBKe KaxkAoro nakeTa. CueT-
UMK yBENMUMBAETCA Ha 1 Ha OTnpaBke Kaxzoro naketa. C6poc cueturka B 1
BbIMOMHSIETCS pa3 B CyTKY.

MsgSize ulnt16 2 Y [nvHa Bcero coobLLeHns B 6ainTax, BK/IoYas 4/IMHY 3TOro 3aro/ioBKa nakeTa.

MsgFlags ulnt16 2 Y dnaru coobLueHns:

« 0x1 - npu3Hak oparmeHTaumm coobyeHus (LastFragment): O - He nocneg-
HWI1 hparMeHT hparMeHTMPOBaHHOrO coobLeHus; 1 - nocnefHwin dpar-
MEHT hparMeHTNPOBAHHOTO CO0bLLEHNS NN COOOLLEHME He doparMeHTu-
poBaHo.

e OX2 - npv3HaK NepBOro COOGLEHWS B CHAMWOTE MO WHCTPYMEHTY
(StartOfSnapshot);

¢ 0x4 - npu3HaK nocnegHero COOOLLEHVS B CHAamMLWOTE MO WHCTPYMEHTY
(EndOfSnapshot);

« 0x8 - npusHak IncrementalPacket: O - npusHak naketa Snapshot, 1 - npu-
3Hak nakerta Incremental.

* 0x10 - npusHak PossDupFlag: O - npu3Hak TpaHCAALMN OHNANHOBbIX 06-
HOBMEeHWA, 1 - Npu3HaK TpaHCAALMM NOMHbLIX CTakaHOB B BUAE MakeToB
Incremental.

SendingTime ulnt64 8 Y UTC Bpemsi oTnpaBku naketa wo3oM. KonnyectBo HaHocekyHp ¢ Unix
epoch, UTC TaiiM30Ha.

2.3.4. Incremental Packet Header

Incremental Packet Header cogepxut BpeMsi Hauania 06paboTky TpaH3akLMy B MaT4yMHIE U MAEHTUMKATOP TOProBoli ceccun. Micnonbay-
eTcs little-endian nopsgok 6aiiToB Npu KOAMPOBKE NOJeit 3aronoBka.

Mone Tun n Konunue- Hanunuue OonucaHue
pasmvep CTBO GaulT

TransactTime ulnt64 8 Y UTC Bpemsi Hauana 06paboTky TpaH3akLMKn B MaTumHre. KonmyecTso Ha-
HocekyHg, ¢ Unix epoch, UTC Taiim3oHa.

Exchange ulnt32 4 N MaeHTndhmkaTop TOproBoii ceccum.
TradingSessionID
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2.3.5. SBE Header

SBE Header cofepxuT pasmep, naeHTurkaTop WabioHa CooBLLEHUS, MAEHTU(MKATOP CXEMbI COOBLLEHNI, BEPCUIO CXEMbI COOBLLEHNI

Mone Tun n Konuue- Hannuue OnucaxHve
pasmep CTBO GanlT
BlockLength ulntl6 2 Y [nvHa KOpHEBOW 4YacTh coo6LeHns B GaliTax. He Bkntoyaet B cebss SBE
3arofIoBOK COOOLLEHUA W He BK/YAET MOBTOPAIOLLYIOCA pynny none
NoMDEntries.
TemplatelD ulntl6 2 Y NpenTudmkatop wabnoHa coobLieHms.
SchemalD ulnt16 2 Y NaeHTUMKATOP CXEMbI COOOLLEHNIA.
Version ulntl6 2 Y Bepcus cxembl.

2.3.6. Repeating group dimensions

3aro/n0Bok NnoBTOpsitoLLelica rpynnbl noneii. Repeating group dimensions cogepXuT pasMep rpynnbl Nosei v KonMyecTso rpynn nonei.

Mone Tun n Konuue- Hanuuune OnucaHue
pa3smep CTBO GaulT
blockLength uint16 2 Y Pa3mep rpynnbl nonei.
numinGroup ulnt8 1 Y KonunuecTtso rpynn none.

2.4. Tunbl gaHHbIX

B NpoTOKO/Ee MCNOMb3YIOTCS CiefytoLme TUMbl AaHHbIX.

2.4.1. LlenouncneHHble TUNbI
<type name="uInt8" primitiveType="uint8"/>
<type name="uInt8NULL" presence="optional" primitiveType="uint8"/>
<type name="uInt32" primitiveType="uint32"/>
<type name="uInt32NULL" presence="optional" primitiveType="uint32"/>
<type name="uInt64" primitiveType="uint64"/>
<type name="uInt64NULL" presence="optional" primitiveType="uint64"/>
<type name="Int32" primitiveType="int32"/>
<type name="Int32NULL" presence="optional" primitiveType="int32"/>
<type name="Int64" primitiveType="int64"/>

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

2.4.2. lecATNYHbIE

<composite name="Decimal5" description="Price type in Spectra" semanticType="Price">

<type name="mantissa'" description="mantissa" primitiveType="int64"/>

<type name="exponent" description="exponent" presence="constant" primitiveType="int8">-5</type>
</composite>

<composite name="Decimal5NULL" description="Price type in Spectra" semanticType="Price">
<type name="mantissa'" description="mantissa" presence="optional" minValue="-9223372036854775808"
maxValue="9223372036854775806" nullValue="9223372036854775807" primitiveType="int64"/>
<type name="exponent" description="exponent" presence="constant" primitiveType="int8">-5</type>
</composite>

<composite name="Decimal2NULL" description="Price type in Spectra" semanticType="Price">
<type name="mantissa'" description="mantissa" presence="optional" minValue="-9223372036854775808"
maxValue="9223372036854775806" nullValue="9223372036854775807" primitiveType="int64"/>
<type name="exponent" description="exponent" presence="constant" primitiveType="int8">-2</type>
</composite>
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2.4.3. CTpoKOBbI€e
<type name="Char" primitiveType="char"/>
<type name="String3" length="3" primitiveType="char"/>
<type name="String4" length="4" primitiveType="char"/>
<type name="String6" length="6" primitiveType="char"/>
<type name="String25" length="25" primitiveType="char"/>
<type name="String31" length="31" primitiveType="char"/>
<type name="String256" length="256" primitiveType="char"/>
<type name="DoubleNULL" presence="optional" primitiveType="double"/>
<type name="SecurityIDSource" presence="constant" length="1" primitiveType="char">8</type>
<type name="MarketID" presence="constant" length="4" primitiveType="char">MOEX</type>
<composite name="Utf8String" description="Variable-length UTF-8 string">
<type name="length" primitiveType="uint16" semanticType="Length"/>
<type name="varData" length="0" primitiveType="uint8" semanticType="data" characterEncoding="UTF-8"/>
</composite><composite name="VarString" description="Variable-length ASCII string">
<type name="length" primitiveType="uint16" semanticType="Length"/>

<type name="varData" length="0" primitiveType="uint8" semanticType="data" characterEncoding="US-ASCII"/
</composite>

2.4.4. C nnaBaroLyeil TOUKOI

<type name="DoubleNULL" presence="optional" primitiveType="double"/>

2.4.5. NepeuncneHus

<enum name="MDUpdateAction" encodingType="uInt8">
<validvValue name="New" description="New" >0</validvalue>
<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</validvalue>

<validValue name="Offer" description="0ffer" >1</validvValue>

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

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

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

<enum name="SecurityTradingStatus" encodingType="uInt8NULL">
<validValue name="TradingHalt" description="Trading halt" >2</validValue>
<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</validvValue>
<validValue name="UnknownOrInvalid"

description="Unknown or Invalid status" >20</validvalue>
<validValue name="PreOpen" description="Pre-open" >21</validvValue>
<validvValue name="DiscreteAuctionOpen"

description="Discrete auction started" >119</validVvValue>
<validValue name="DiscreteAuctionClose"

description="Discrete auction ended" >121</validValue>
<validValue name="InstrumentHalt"

description="Instrument halt" >122</validvalue>
<validValue name="ClosePosition"

description="Ready to trade. Close position" >123</validVvalue>
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<validValue name="DiscreteAuctionClosePosition"

</enum>

description="Discrete auction. Close position" >124</validValue>

<enum name="TradingSessionID" encodingType="uInt8NULL">
<validvalue name="Day" description="Day session" >1</validValue>
<validvalue name="Morning" description="Morning session'">3</validValue>
<validvalue name="Evening" description="Evening session'">5</validvalue>
<validvalue name="Weekend" description="Weekend session'">100</validvValue>

</enum>

<enum name="MarketSegmentID" encodingType="Char">
<validvalue name="Derivatives" description="Derivatives'">D</validvValue>

</enum>

<enum name="TradSesStatus" encodingType="uInt8">

<validvalue name="Halted" description="Session paused" >1</validvalue>
<validvalue name="Open" description="Session started" >2</validvalue>
<validvalue name="Closed" description="Session ended" >3</validvalue>

<validvalue name="PreOpen" description="Session initiated">4</validvValue>

</enum>

<enum name="TradSesEvent" encodingType="uInt8NULL">
<validvalue name="TradingResumes" description="Trading resumed after intraday

clearing session" >0</validvValue>

<validvalue name="ChangeOfTradingSession" description="Start and end of

trading session" >1</validValue>

<validvalue name="ChangeOfTradingStatus" description="Trading session

</enum>

status change" >3</validValue>

<enum name="NegativePrices" encodingType="uInt8">
<validvalue name="NotEligible" description="Futures prices, price limits and options

strikes are limited to be positive only" >0</validvalue>

<validvalue name="Eligible" description="Futures prices and options strikes are

</enum>

not limited" >1</validValue>

<enum name="HaltType" encodingType="uInt8">

<validvalue name="EmptyHalts" description="Empty all halts on client" >0</validvalue>
<validvalue name="Session" description="Session" >1</validvalue>
<validvalue name="Section" description="Section" >2</validvalue>
<validvValue name="SectionAndTradeMode" description="Section and trade mode" >3</validvalue>
<validvValue name="FutBaseContract" description="Futures base contract" >4</validvalue>
<validvValue name="InstrumentsFromTradeMode" description="Instruments from

trade mode" >5</validvalue>
<validvalue name="InstrumentsFromTradeModeAndFutBaseContract" description="Instruments

from trade mode and futures base contract" >6</validvalue>
<validvValue name="GroupInstruments" description="Group instruments" >7</validvalue>

<validvValue name="GroupInstrumentsAndFutBaseContract" description="Group instruments

</enum>

and futures base contract" >8</validValue>

2.4.6. bButoBble Macku

<set name="MDFlagsSet" encodingType="uInt64">

<choice
<choice
<choice
<choice

<choice

<choice
<choice
<choice
<choice
<choice
<choice
<choice
<choice

name="Day" description="Orders and Trades: Day order" >@P</choice>
name="I0OC" description="Orders and Trades: IOC order" >1</choice>
name="NonQuote" description="Orders and Trades: Non quote entry" >2</choice>
name="EndOfTransaction" description="Orders and Trades: The end of matching

transaction" >12</choice>
name="DueToCrossCancel" description="Orders: The record results from cancelling the order

due to cross" >13</choice>
name="SecondLeg" description="Trades: Second leg of multileg trade" >14</choice>
name="FOK" description="0Orders: FOK order" >19</choice>

name="Replace" description="Orders:The record results from replacing the order">20</choice>
name="Cancel" description="Orders:The record results from cancelling the order">21</choice>
name="MassCancel" description="Orders: The record results from mass cancelling">22</choice>

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

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

name="CrossTrade" description="Orders: Flag of cancelling the left balance of the order
because of a cross-trade" >29</choice>
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<choice name="NegotiatedMatchByRef" description="0Orders and Trades: Negotiated order or trade

matched by reference" >31</choice>
<choice name="COD" description="0rders: The record results from cancelling an order via
'Cancel on Disconnect' service" >32</choice>
<choice name="ActiveSide" description="Trades: Flag of aggressive side" >41</choice>
<choice name="PassiveSide" description="Trades: Flag of passive side" >42</choice>
<choice name="Synthetic" description="0rders and Trades: Flag of the synthetic order" >45</choice>
<choice name="RFS" description="0rders and Trades: RFS is the source of entry" >46</choice>
<choice name="SyntheticPassive" description="0rders: Flag of the passive synthetic
order" >57</choice>
<choice name="BOC" description="0rders and Trades: Book or Cancel order" >60</choice>
<choice name="DuringDiscreteAuction" description="0rders and Trades: The record formed in the
process of discrete auction" >62</choice>
</set>
<set name="MDFlags2Set" encodingType="uInt64">
<choice name="Zero" description="Empty set" >0</choice>
</set>
<set name="FlagsSet" encodingType="uInt64">
<<choice name="AnonymousTrading" description="Anonymous trading" >4</choice>
<choice name="PrivateTrading" description="Private trading" >5</choice>
<choice name="MultilLeg" description="MultiLeg instrument" >8</choice>
<choice name="Collateral" description="Collateral instrument" >18</choice>
<choice name="IntradayExercise" description="Exercise in the intraday clearing session'">19</choice>
</set>
<set name="MsgFlagsSet" encodingType="uint16">
<choice name="LastFragment" description="Message fragmentation flag" >0P</choice>
<choice name="StartOfSnapshot" description="Flag of the first message in the snapshot
for the instrument" >1</choice>
<choice name="EndOfSnapshot" description="Flag of the last message in the snapshot
for the instrument" >2</choice>
<choice name="IncrementalPacket" description="Incremental packet flag" >3</choice>
<choice name="PossDupFlag" description="Flag of the order book retransmission
in the incremental stream" >4</choice>

</set>

<set name="TradePeriodAccessSet" encodingType="uInt64">

<choice name="DaySession" description="Trading in the day session" >0</choice>

<choice name="EveningSession" description="Trading in the evening session" >1</choice>

<choice name="WeekendSession" description="Trading in the weekend session" >2</choice>

<choice name="MorningSession" description="Trading in the morning session" >3</choice>
</set>

2.4.7. NoBTOpsAOLWMeEcH rpynnbl nonei

<composite name="groupSize" description="Repeating group dimensions" semanticType="NumInGroup">
<type name="blockLength" primitiveType="uint16"/>
<type name="numInGroup" primitiveType="uint8"/>

</composite>

<composite name="groupSize2" description="Repeating group dimensions" semanticType="NumInGroup">
<type name="blockLength" primitiveType="uint16"/>
<type name="numInGroup" primitiveType="uint16"/>

</composite>

2.5. Cxema coo0LeHni

<?xml version="1.0" encoding="UTF-8"?>
<?xml-stylesheet href="sbe_schema.xsl" type="text/xsl"?>
<sbe:messageSchema package="moex_spectra_simba" byteOrder="1littleEndian" id="19780" version="6"
semanticVersion="FIX5SP2" description="20201005"

xmlns:sbe="http://fixprotocol.io/2016/sbhe"
xmlns:xsi="http://www.w3.0rg/2001/XMLSchema-instance"
xsi:schemaLocation="http://fixprotocol.io/2016/sbe sbe.xsd">
</sbe:messageSchema>

ATPUBYTbI CXEMbI:
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ATpMoyT OnucaHue 3HaueHue
id YHVKaNbHbIA NAEHTU(UKATOP CXEMBI.
version Bepcus cxembl.
package HavmeHoBaHne nnmn KaTeropns CXemsol "moex_spectra_simba"
byteOrder Mopsigok 6aliToB B MONSIX. "littleEndian”

Mopsaok noneit B Tabnuuax B JaHHOW cneuudimkaumm MOXeT He COOTBETCTBOBATb MOPSIAKY Nosei B onucaHuax cooblueHunii B xml-cxe-
mMe npotokona SIMBA SPECTRA. Mpu pas6ope coobuieHunii SIMBA Heo6xoauMo pykOBOACTBOBaTbCA Xml-cxemoli npoTokona SIMBA

SPECTRA.
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3. CeCCUOHHbIN YpOBEHb

3.1. NogaepxnBaemMble COOOLLEHUS

* Logon (msg id=1000) - VInuumnpyeT 1 NoaTBEPXAAET YCTaHOBKY ceccun kK cepeucy TCP Replay ansa 3anpoca nponyLuieHHbIX NakeTos.

* Logout (msg id=1001) - iHnumupyeT 1 noaTBEPXAAET 3aBepLLeHne ceccun ¢ cepsucom TCP Replay.

* Heartbeat (msg id=1) - SIMBA SPECTRA Gateway oTnpaB/isieT 3T0 coo0LleHne, ecnu B NoToke B TedeHne 30 CekyHA HeT Apyrux

COO0O6LLEHWIA.

» SequenceReset (msg id=2) - C6poc HOMEPOB COOBLLEHWIA.

Hwxe npuBeAeHo onvcaHvie noneit coobLLeHuiA. s Kaxaoro Nons ykasaHbi:

» Tag - YHVKa/IbHbI MAEHTUGMKATOP NONS;

¢ Mone - umsa nons;

* Hanuuwe - npusHak, KOTOprVI nokasblBaer, siBnsercsa v nullValue BaJ/INAHbIM 3Ha4YeHUEM A4 NonA:

* Y - obsA3atenbHoe none, T.e. nullValue He ncnonb3yetcs;

* N - onuuoHanLHOE nosne, T.e. MOXHO Nepesasartb nullValue;

» C - none 3anosnHsetca He nullValue 3HayeHrem npun onpegeneHHom ycnoBsun.

Tvin - TN nons;

OonucaHwue - geTasibHOE onvcaHune Nons.

3.1.1. Logon (msg id=1000)

CoobuieHue oT knneHTa Ha SIMBA SPECTRA Gateway, nHuummpyoLlee ycTaHoBKy ceccun ¢ cepucom TCP Replay, ansa 3anpoca npony-
LLeHHbIX nakeToB. CoobuyeHne oT SIMBA SPECTRA Gateway Ha knneHTa, NoATBEPXAAlOLLEe YCTaHOBKY ceccum ¢ ceprncom TCP Replay.

Tag ‘

Mone

Hanuuue

Tun

OonucaHue

<messageHeader>

Y

3.1.2. Logout (msg id=1001)

CoobuieHre oT SIMBA SPECTRA Gateway, nHmuuupytoLlee 3aBepLueHune ceccum ¢ cepsrncom TCP Replay.

Tag ‘ Mone Hanuune Twvn OnucaHve
<messageHeader> Y
58 Text Y String256 TekcToBas CTpoKa NPou3BO/ILHOIO dhopmaTta. MoXeT coaep-
XaTb NPUUNHY 3aBepLUEHNS Ceccum.

Coo6LLeHMe 0T KNMeHTa, NOATBEPXAatoLLEE 3aB

epLueHne ceccum ¢ cepsucom TCP Replay.

Tag Mone Hanuune Tun OnucaHve
<messageHeader> Y
58 Text Y String256 TekcToBas CTpOKa NMpou3BO/bHOrO dropmarta. MoxeT cogep-

XaTb TEKCT NoATBEPXAEHNA 3aBePLUEHNA CECCUN.

3.1.3. Heartbeat (msg id=1)

SIMBA SPECTRA Gateway oTnpaBfsieT 370 coo6LLeHne, eciv B NOToke B TedeHne 30 CeKyHA HET ApYriX COOOLLEHUIA.

Tag ‘ Mone Hanwnuune Tvn OnucaHve
<messageHeader> Y
3.1.4. SequenceReset (msg id=2)
C6poc HOMEPOB COOBLLEHWIA.
Tag ‘ Mone Hanunuune Tvn OnucaHve
<messageHeader> Y
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Tag

Mone

Hanuuue

Tun

OonucaHve

36

NewSegNo

Y

ulnt32

HoBbIit HOMep noc/ieoBaTeNbHOCTH.
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4. NMpuKnagHon ypoBeHb

4.1. NopaepxuBaemMble COOOLWEHUSNA

BestPrices (msg id=14) - CoobLieHne gns nybnvkaumm nyywmx ueH (best bid & best ask) B Havane kaxgon TpaH3akuun.
EmptyBook (msg id=4) - Ounctka AaHHbIX B LLU/O3E.

OrderUpdate (msg id=15) - [lo6aBneHune n yganeHve 3asBoK.

OrderExecution (msg id=16) - icnonHeHne 3asBOK (CAENKN).

OrderBookSnapshot (msg id=17) - Cpe3 aKkTVBHbIX 3a5BOK.

» SecurityDefinition (msg id=21) - ViHchopmaumsa 06 MHCTpymMeHTe.

» SecurityStatus (msg id=9) - I3meHeHue cTaTyca, IMMWTOB LieHbl UM pa3Mepa rapaHTUIiHOTo obecneyeHnst y UHCTPYMEHTa.

» SecurityDefinitionUpdateReport (msg id=10) - BonaTn/ibHOCTb U TEOPETMYECKNE LiEHbI OMNLMOHOB.

» TradingSessionStatus (msg id=23) - 13MmeHeHne COCTOSAHUSI TOPTrOBOI1 ceccuu.

» MarketDataRequest (msg id=1002) - 3anpoc nponyLLeHHbIX NakeToB Yepe3 cepauc TCP Replay.

» DiscreteAuction (msg id=24) - [NapameTpbl Ha3Ha4YeHHbIX ayKLVOHOB OTKPbITUS.

» SecurityMassStatus (msg id=19) - lNakeTpoBaHHOe COO6LLEHME 4151 YCKOPEHHOV pa3fayn TOProBbIX CTaTyCOB UHCTPYMEHTOB.

» SecurityGroupStatus (msg id=22) - [pynnoBoii cTaTyc MHCTPYMEHTOB.

4.1.1. BestPrices (msg id=14)

Coob6LeHve ana nybnukaumm nydmx ueH (best bid & best ask) B Hauane TpaH3akuuu. [leTasibHoe onucaHve nyenukaumm ayymx LeH
npveeaeHo B pasgene "1.4.5. Myénukauns nyywmx ueH (BP) B Hauane TpaH3akuun'.

Tag ‘ Mone Hanuuune Tun OnucaHue
<messageHeader> Y
268 NoMDEntries Y groupSize KonnuectBo 3anmcein NOMDERntries, Bxogswmx B AaHHOe CO-
o6LLeHVe.
=>645 MktBidPx N Decimal5NULL Jlyywas LeHa Ha Nnokynky.
=>646 MktOfferPx N Decimal5NULL JNyywasn LueHa Ha Nnpoaaxy.
=>22001 |MktBidSize N INt64NULL O6beM 3a8BOK NO yyLlel LeHe Ha MOKYTKY.
=>22002 |MktOfferSize N INnt64NULL O6bem 3a8BOK MO JIydLleli LeHe Ha NPOAAXY.
=>48 SecuritylD Y Int32 Yncnosoii naeHTMMKaTOpP NHCTPYMEHTA.

4.1.2. EmptyBook (msg id=4)

Coo6LeHne EmptyBook o3HayaeT ounMcTKy AaHHbIX B Wrto3e. Mpu npyuxoge coobLeHns EmptyBook KIMeHT fo/mkeH NoYnCcTUThL Ha CBoei
CTOPOHE BCe 3asBKV U Jasniee oxuaarb TPaHCNSALUUM BCEX aKTVBHbIX 3asBOK B noToke Incremental B Buge coobuieHnin OrderUpdate (msg
id=15). lleTanbHOE onmncaHne 06paboTkn coobLyeHns EmptyBook npuBeaeHo B pasgene "4.2.8. O6paboTka coobleHna EmptyBook".

Tag Mone Hanuune Tun OnucaxHve
<messageHeader> Y
369 LastMsgSegNumProcessed |N ulnt32NULL Homep MsgSegNum nocnegHero BanngHoOro cCoobLeHus, oT-
NPaBNEHHOr0 B HKPEMEHTaUIbHbIA KaHan.
4.1.3. OrderUpdate (msg id=15)
[lo6baBneHune v yganeHne 3asBok.
Tag ‘ Mone Hanwuune Tun OnucaHve
<messageHeader> Y
278 MDEntryID Y Int64 MaeHTudmkaTop 3asBKu.
270 MDEntryPx Y Decimal5 LieHa 3asBku.
271 MDEntrySize Y Int64 O6bem 3aBKU.
20017 MDFlags Y MDFlagsSet Tunbl 3asBokK. None npeactaBnseT cob60i GUTOBYIO MacKy:
* 0x1 - KotupoBouHas (Day)
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Tag Mone Hanuune

Tun

OonucaHve

* 0x2 - BctpeyHas (I0C)
* Ox4 - BHecucTemMHas 3asBKa

e 0x1000 - lMpu3Hak nocregHer 3anucy B TpaH3akuum mart-
ynHra

* 0x2000 - Mpu3HaK CHATKSA NAaCCMBHOM KPOCC-3asiBKN
» 0x80000 - 3asska Fill-or-Kill

* 0x100000 - 3anucb ABNSAETCA pe3y/LTaTtoM nepemMeLLeHus
3asBKu

* 0x200000 - 3anucb ABNISETCA pe3ynsTaToM yaaneHns 3ans-
Kn

0x400000 - 3anucb ABAETCA pe3y/sTaToM rpynmnoBoro yaa-
NeHns 3as1BOK

0x4000000 - MNMpr3Hak agpecHol 3asBKu

0x8000000 - MNMpu3Hak 3aABKN M0 CBSA3Ke

0x20000000 - MNMpu3Hak yganeHus octaTka 3asBku No npu-
YMHe KpOoCC-Ccaenku

0x80000000 - MNpr3HaK agpecHoi 3asaBK C M3TYMHIOM MO
YHUKa/IbHOMY Koy

0x100000000 - 3anuchb ABMAETCA Pe3y/ILTATOM OTMEHbI 3a-
ABOK cepsucom "Cancel on Disconnect”

0x200000000000 - Mpr3HaK CUHTETUYECKOI 3asBKM

0x400000000000 - 3asBka 13 cuctembl RFS

0x200000000000000 - Mpu3HaK NaCCUBHOI CUHTETUYECKO
3a8BKU

0x1000000000000000 - 3asiBka Book-or-cancel (Passive
only)

0x4000000000000000 - MpusHak 3asBKU/CAENKN BO BPEMSI
ayKLMOHa OTKPbITUSA

20050 MDFlags2 Y

MDFlags2Set

Pacwwupernne 6utoBoli Mackum (B AOMOSHEHWE K MO0
MDFlags).

48 SecuritylD Y

Int32

UncNoBoi NAEHTUDMKATOP UHCTPYMEHTA.

83 RptSeq Y

ulnt32

MopsiAKOBbIA HOMEP VHKPEMEHTa/IbHOTO OGHOBEHUS.

279 MDUpdateAction Y

MDUpdateAction

Tun MHKPEMEHTaJTbHOTO 06HOBNEHNS:
e '0'- New

e '2'- Delete

269 MDEntryType Y

MDEntryType

Twn 3anucu:
« '0'- Bid

o '1'- Ask

4.1.4. OrderExecution (msg id=16)

4.1.4.1. CBefeHue 3as1BKU B cAeNKy

YacTuyHoe 1 NosiHoe UCNosHeHUe 3asiBOK (CAeNKN).

Tag Mone Hanuune

Tun

OnucaHue

<messageHeader> Y

278 MDEntryID Y

Int64

MaeHTUdmKaTop 3asBKu.

270 MDEntryPx Y

Decimal5NULL

LieHa 3aaBKu.
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Tag

Mone

Hanuuune

Tun

OonucaHve

271

MDEntrySize

Int64NULL

OcrTasBlUeecs KO/IMYeCTBO B 3asiBKe.

31

LastPx

Decimal5

LleHa caenku.

32

LastQty

Int64

O6bem caenku.

1003

TradelD

Int64

N aeHTudmKaTop caenku.

20017

MDFlags

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

MDFlagsSet

Tunbl caenok. Mone npeacTaBnsieT co6oli GUTOBYH Macky:
* 0x1 - Cgesnka no KOTVPOBOYHOM 3asiBKe
* 0x2 - Cgenka no BcTpeyHoii (I0C) 3asBke

* Ox4 - BHecucTeMHasn cAenka, Bkovas afpecHble, CAeku
no Horam, caenkm RFS

* 0x1000 - lMpu3Hak nocregHer 3anucy B TpaH3akuum mart-
ynHra

0x80000 - Caenka no 3asnske Fill-or-kill

0x4000000 - AgpecHas caenka

0x8000000 - Cpenka no cesizke. CTaBuTCA y onepauuii no
Horam CBi3ku

0x80000000 - MNpu3HakK aapecHo cAenku ¢ M3TYMHIOM NO
YHUKaNIbHOMY KOZy

0x20000000000 - AKTMBHas CTOpOHa B cAesike. 3asBKa,
npuBesLuIas K caenke npu gobasneHnn B cTakaH

0x40000000000 - MNMaccrBHasA cTopoHa B caernke. 3asBka 13
cTakaHa, yyacTBytoLan B cAenke

0x200000000000 - Caenka No CUHTETUYECKON 3asBKe

0x400000000000 - Cgenka 13 cuctembl RFS

0x1000000000000000 - Cgenka no 3asiBke Book-or-cancel
(Passive only)

0x4000000000000000 - MNpu3HaK caenkv Bo BpeMs aykuu-
OHa OTKpPbITUA

20050

MDFlags2

MDFlags2Set

PacwwupeHne 6utoBoli Mackum (B [OMOSHEHWE K MO0
MDFlags).

48

SecuritylD

Int32

Yncnosoli naeHTMdrKaTop MHCTpyMeHTa.

83

RptSeq

ulnt32

nOpﬂAKOBbIM HOMeEpP UHKpEeMEeHTa/IbHOIro 06HOBMEHUS.

279

MDUpdateAction

MDUpdateAction

Tun NHKPEMEHTaIbHOro 0GHOBEHUS:
» '1'- Change

e '2'- Delete

269

MDEntryType

MDEntryType

Twn 3anucu:
« '0'- Bid

* '1'- Ask

4.1.4.2. TexHu4yeckue caenku

CAenkuv no Horam KasleHAapHbIX Crpesos.

Tag

Mone

Hanunuune

Tun

OnucaHue

<messageHeader>

278

MDEntryID

Int64

MaeHTndmKaTop 3asiBKu.

270

MDEntryPx

Decimal5NULL

OTcyTcTBYET

271

MDEntrySize

INt64NULL

OTcyTcTBYET

31

LastPx

Decimal5

LieHa caenku.

32

LastQty

<|<lzlz|<]<

Int64

O6bem caenku.
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Tag Mone Hanuune Tvn OnucaHve

1003 TradelD Y Int64 MaeHTudmkaTop caenku.

20017 MDFlags Y MDFlagsSet Tunbl caenok. MNone npeactaBnseT coboli GUTOBYH Macky:
* Ox4 - BHecucTeMHasn cAesnka, Bkovas afpecHble, CAesKu

no Horam, caenkm RFS
* 0x1000 - lMpu3Hak nocrefHer 3anucy B TpaH3akuum mart-
YynHra

* 0x4000 - MNMpu3Hak onepaumun Haj BTOPOI HOroW CBA3KM
* 0x8000000 - Caenka no cesske
¢ 0x400000000000 - Cgenka n3 cucteMbl RFS

20050 MDFlags2 Y MDFlags2Set PacwupeHve 6UTOBO Mackn (B [AONOSHEHME K MOS0
MDFlags).

48 SecuritylD Y Int32 Yncnosoii naeHTMMKaToOp NHCTPYMEHTA.

83 RptSeq Y ulnt32 MopsAKOBLIA HOMEP MHKPEMEHTa/IbHOTO OGHOB/EHUS.

279 MDUpdateAction Y MDUpdateAction | Tvn MHKpeMeHTaNIbHOTO OGHOB/EHUS:
e '0'- New

269 MDEntryType Y MDEntryType Twvn 3anucu:
* '0'- Bid
e '1'- Ask

4.1.5. OrderBookSnapshot (msg id=17)

Cpes aKTMBHbIX 3aABOK.

Ecnun go Hayana ToproB cpe3 akTMBHbIX 3asBOK MO MHCTPYMEHTY MyCTOM, TO OH He nepegaértcs B NoToke. Ecnv BO Bpems TOpPros cpes
aKTUBHbIX 3as1BOK MO MHCTPYMEHTY CTaHOBUTCS MyCTbIM, TO OH NepefaéTtcs B Buae coobuienns ¢ MDEntryType=J (EmptyBook).

Tag Mone Hanuune Tvn OnucaHve

<messageHeader> Y

48 SecuritylD Y Int32 UncnoBoii naeHTUNKaTop NHCTPYMEHTA.

369 LastMsgSegNumProcessed |Y ulnt32 Homep MsgSeqNum nocnegHero coo6LeHusi, OTNpaBeHHO-
ro B UHKPEMEHTa/TbHbIVi KaHasl Ha MOMEHT reHepaLun TekylLe-
ro cHarnwora.

83 RptSeq Y ulnt32 Homep RptSeq nocnefHero MHKpEMEHTa/IbHOro 06HOB/IEHNS,
BOLLE/LLErO B TEKYLLUWA CHANWOT PbIHOYHbIX AaHHbIX 415 UH-
CTpyMeHTa.

5842 ExchangeTradingSessionID |Y ulnt32 MpeHTuchmkaTop TOproBoii ceccuu.

268 NoMDEntries Y groupSize Konuuectso 3anuceii NOMDEntries, BXoAsLLMX B A@HHOE CO-
o6LLeHve.

=>278 MDEntryID N INt64NULL MaeHTudbmkaTop 3asBKu.

=>60 TransactTime Y ulnt64 Bpems Hayana 06paboTkm cobbitns. UNIX-Bpemsi B HaHoce-
KyHgax no craHgapty UTC.

=>270 MDEntryPx N Decimal5NULL LieHa 3asBku.

=>271 MDEntrySize N INt64NULL O6bem 3aBKU.

=>1003 TradelD N Int64NULL MaeHTudmkaTop caenku.

=>20017 |MDFlags Y MDFlagsSet Twvnbl 3a51BOK 1 cgenok. Mone npeactasnsieT cob6oli 6UToBYHO
Macky:

* 0x1 - KotupoBsouHas (Day)
* 0x4 - BHecuctemHas 3asBKa
¢ 0x4000000 - Npn3HakK agpecHol 3asBKn

=>20050 |MDFlags2 Y MDFlags2Set Pacwupenne 6uToBO Macks (B [AOMNOMHEHWE K MO0
MDFlags).

=>269 MDEntryType Y MDEntryType Tvn 3anucu:
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Tag Mone Hanuuune Tun OonucaHve
« '0'-Bid
e '1'- Ask
» 'J' - Empty Book
4.1.6. SecurityDefinition (msg id=21)

WHdopmaums 06 MHCTpymeHTe.

Tag ‘ Mone Hanwuune Tun OnucaHue

<messageHeader> Y

911 TotNumReports Y ulnt32 O6Lee KONMYECTBO COOBLLEHUI B TEKYLLEM CMUCKE.

55 Symbol N String25 CUMBO/IbHbIN KOA MHCTPYMEHTA.

48 SecuritylD Y Int32 YHVKa/IbHbI  UACNOBOW MAEHTUIMKATOP WHCTPYMEH-
Ta. YHUKanbHOCTb umAeHTuUdukaTopa rapaHTupyeT-
CA B pamMKax CerMeHTa pblHKa, 3afaHHOro nosem
MarketSegmentld.

22 SecurityldSource C SecuritylDSource Onpegenser knacc WM WUCTOYHWK 3HAYEeHUs nons
SecuritylD (Tag=48)

455 SecurityAltID* String25 CVIMBO/IbHbIN KO, UHCTPYMEHTA.

456 SecurityAltIDSource* SecurityAltiIDSource Knacc gns nonsa SecurityAltID (Tag=455):

« '8' - Exchange Symbol
* '4'-1SIN number

167 SecurityType String4 Tun cBaAskn - 'MLEG' - kaneHgapHbIii cnpes.

461 CFICode String6 Knacc puHaHCOBOrO WMHCTPYMEHTa MO CTaHAapTy
1ISO-10962. [lonycTuMmble 3HaYeHUA MNpuBeAEeHbl B Ta-
6nuue Hmxe.

202 StrikePrice Decimal5NULL LleHa cTpaiika an1si onuuoHOB.

231 ContractMultiplier INnt32NULL KonuuecTtBo eanHuL, 6a30BOro aktuea B MHCTPYMEHTE.

326 SecurityTradingStatus* SecurityTradingStatus | CocTosiHWE TOProB MO MHCTPYMEHTY:

e '21' - Ceccuss MO MHCTPYMEHTY HasHayeHa. Henb3sa
CTaBWTb 3as1BKU, HO MOXHO yansaTb N0 3TOMY UHCTPY-
MEHTY.

e '17' - Ceccusi N0 UHCTPYMEHTY OTKpbITa. MOXHO CTa-
BUTb 1 YAUIATL 3a5BKW MO 3TOMY UHCTPYMEHTY.

e '2' - NprocTaHoBKa TOProB MO BCEM MHCTPyMEHTaM.
Henb3a cTaBuTb 3a8BKU, HO MOXHO yAa/IATb.

¢ '18' - Ceccuss N0 MHCTPYMEHTY 3aBeplueHa. Henb3sa
CTaBUTb N YAAIATL 3a8BKN M0 3TOMY UHCTPYMEHTY.

* '20' - HensBeCcTHOe COCTOSIHME TOProB MO UHCTPYMEH-
TY.

e '119' - CTapTOBaU1 ayKLMOH OTKPbITUA MO MHCTPYMEHTY.
MOXHO CTaBUTb W YAAIATL 3a8BKU MO 3TOMY WHCTPY-
MEHTY.

e '121' - 3aBepLUeH ayKUNOH OTKPLITUA MO UHCTPYMEHTY.
Henb3qa cTaBuTh 1 yaaniaTb 3asiBKU N0 3TOMY UHCTPY-
MEHTY.

e '122' - Ceccusi N0 MHCTPYMEHTY NpuocTaHoseHa. He-
Nb3s CTaBUTb 3as1BKN, HO MOXHO YAa/IATb MO 3TOMY UH-
CTPYMEHTY.

e '123' - Ceccua NO 3TOMY WMHCTPYMEHTY maeT. MOXHO
CTaBUTb 3a51BKW B 3aKpbITVE MO 3TOMY MHCTPYMEHTY.
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Tag

Mone

Hanuuune

Tun

OnucaHue

e '124' - AYKUMOH OTKPbITUA MO 3TOMY WHCTPYMEHTY
naer. MoxHo CTaBUTb 3asBKM B 3aKpbiTuie Mo 3ToMy
WNHCTPYMEHTY.

15

Currency

String3

Bantota nnarexa:
* RUB - py6nu
* USD - gonnapesl

e XXX - NPOLEHTHbLIE NYHKTbI

1301

Marketld*

MarketID

MIC 6upxw:

* 'MOEX' - Moscow Exchange

1300

MarketSegmentld*

MarketSegmentID

CerMeHT pblHKa. [lonycTUMble 3HAYEeHWs1 NpUBeAEHb! B
Tabmue HUXe.

336

TradingSessionld

N*

TradingSessionID

Tun Toprosoii ceccuu:
e '1' - nHeBHaA ceccus
e '3' - yTpeHHsaa ceccus
« '5'- BeyepHsaA ceccus

e '100' - [ONOSIHUTENbHAsS CeCCUs BbIXOLHOMO AHSA

5842

ExchangeTradingSessionID

Int32NULL

MaeHTudmkaTop TOprosoii ceccum.

5678

Volatility*

Decimal5NULL

BonatunibHOCTL onumoHa.

1149

HighLimitPx*

Decimal5NULL

BepxHUit IUMUT LeHbI. ToNbKo A5t DbHOUEPCOB U KaNIEH-
[lapHbIX CNPeaoB.

1148

LowLimitPx*

Decimal5NULL

HKHUIA AMMUT LeHbI. ToNbKO ANs (DbOYEPCOB 1 KaIEH-
[apHbIX CNPeaoB.

969

MinPricelncrement

Decimal5NULL

MWHUMasTbHBINA LIar LeHbl.

1146

MinPricelncrementAmount

z

Decimal5NULL

CTOMMOCTb Luara LeHsbl.

20002

InitialMarginOnBuy*

Decimal2NULL

* (hbloyepchl - rapaHTuiiHoe o6ecrneyeHue Nokynarens

* OMUMOHbI - 6a30BOe rapaHTUitHoe obecneveHne nog
MOKYMKY MapX1pyemoro onuuoHa

20000

InitialMarginOnSell*

Decimal2NULL

* (bbloyepchl - rapaHTuiiHoe o6ecrneyeHue NpogasLa

* ONMUMOHbI - 6a30BOE rapaHTWitHOE oGecneyeHne nog
O4HY HEMOKPbITYH NO3ULNI0 noanncynKa

20001

InitialMarginSyntetic*

Decimal2NULL

BasoBoe rapaHTuiiHoe o6ecnedeHvie Mof OAHY NOKpPbI-
Tyl0 No3uuuio noanucumka (py6). ToNbKo A/1s ONLUUOHOB.

20006

TheorPrice*

Decimal5NULL

TeopeTunyeckas LeHa onuuoHa.

20007

TheorPriceLimit*

Decimal5NULL

TeopeTuyeckasi LieHa OnLMoHa C y4ETOM SIMMUTOB.

879

UnderlyingQty

Decimal5NULL

HoMuHanbHast CTOMMOCTb MHCTPYMEHTA.

318

UnderlyingCurrency

String3

Kopg, BautioThl HOMWHaJILHOW CTOMMOCTH WHCTPYMEHTa.

541

MaturityDate

z|lZz|2|12|Z2

ulnt32NULL

[Hata MCMOJTHEHUA MHCTpYMeHTa (chopmar:
YYYYMMDD). Tonbko pana btoyepcoB. [one
MaturityDate cogepXxuT To/IbKO Aary.

1079

MaturityTime

uint32NULL

Bpewms NCNOMHEHUS MHCTPYMEHTa (cbopmar:
HHMmMSSsss). Tonbko pgns  dbtouepcoB.  Mone
MaturityTime Bcerga COAepXuT BpeMsi, paBHOe Havasty
CYTOK.

20008

Flags*

FlagsSet

dnarn NHCTpymeHTa:

* '0x10' - NpW3HaK aHOHUMHOW TOProBw;

* '0x20' - MNpW3HaK HeaHOHUMHO TOProBnK;
e '0x100' - Mpur3HaK MHCTPYMEHTa-CBA3KY;

* '0x40000' - KonatepasibHblii NHCTPYMEHT;

* '0x80000' - MicnosHeHne B MPOMEXYTOUHbIA KINPUHT.
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Tag Mone Hanuune Tun OnucaHvne
20040 MinPricelncrementAmountCurr| N Decimal5NULL CTOMMOCTb MUHMMaUILHOTO Lara LieHbl, BblpaXXeHHas B
BasltoTe.
20041 SettlPriceOpen Decimal5NULL PacueTHas LieHa Ha Hayaso ceccuu.
1197 ValuationMethod String4 Cnocob MapXvpoBaH1s OnuuoHa:
» 'FUT' - mapxupyemblii (futures-style mark-to-market)
e 'EQTY' - npemuantHsbIii (equity-style)
1190 RiskFreeRate DoubleNULL Be3puckoBasn npoLeHTHas cTaska.
20042 FixedSpotDiscount DoubleNULL CyMMa AVCKOHTUPOBAaHHbIX 3HAYEHNI 06BABNEHHbIX fe-
HEXHbIX NOTOKOB.
20043 ProjectedSpotDiscount N DoubleNULL CymMMa [MCKOHTVMPOBaHHbIX 3HAYeHWA MPOrHO3HbIX Je-
HEXHbIX NMOTOKOB.
120 SettlCurrency N String3 BasntoTa pacueTos.
20044 NegativePrices NegativePrices [Mpu3Hak orpaHnyYeHnst oTpULATE/bHbIX LIEH:
* '0' - LieHbl oblouepcoB, LeHoBbIe rpaHuLbl 1 CTpavikui
OMLVMOHOB OrpaHnyeHbl NONOXUTENbHBIMU 3HAYEHNS -
MU
e '1' - LleHbl (hblovepcoB, LLeHOBbIE TpaHnLbl U CTpaiiku
OMLVIOHOB He OrpaHnyeHbl
1266 DerivativeContractMultiplier N Int32NULL KoathdpumeHt, ykasbiBaroLmii Ha 06bEM 6a30BOro akTu-
Ba B KOTMPOBKE KOHTPakTa 1 cTpalikax OMnuMOHHON ce-
pun. TpaHCMpyeTcst TONbKO A7 ONLIMOHOB.
20053 InterestRateRiskUp N DoubleNULL CraBka paccornacoBaHus NPOLEHTHOIO pucka B CLeHa-
pvn OBWKXEHWNS CTaBKW BBEPX.
20054 InterestRateRiskDown N DoubleNULL CTaBKa paccornacoBaHusl MPOLEHTHOrO puUcka B cLeHa-
pUK ABWXEHWS CTaBKN BHU3.
20055 RiskFreeRate2 N DoubleNULL Be3puckoBas cTaBka FX2 BantoTHoW napbl FX2/FX1
(4N NnpemuanbHbIX OMUMOHOB Ha BaUTIOTY); CTaBka Au-
BUAEHAHON AOXOAHOCTY g (4718 NpeMUasIbHbLIX ONLYOHOB
Ha MHAEKC).
20056 InterestRate2RiskUp N DoubleNULL CueHapwii MpOLEHTHOTO pucka pocta A CTaBKku
RiskFreeRate2.
20057 InterestRate2RiskDown N DoubleNULL CueHapuii NPOLEHTHOrO pucka nafeHus Ans cTaBku
RiskFreeRate2.
730 SettlPrice N Decimal5NULL » PacueTHas ueHa nocne nocnefHero KavpuHra gns
hblOYEPCOB 1 KaneHJapHbIX Clpeaos.
» PacueTHas ueHa (TeopeTnyeckas LieHa OnuMoHa) no-
cne nocneAHero KNMpuHra s onumMoHoB.
20063 TradeModelD Y Int32 PexuM Topros, B KOTOPbIA BXOAUT UHCTPYMEHT. OUH WUH-
CTPYMEHT MOXET BXOAUTb TONbKO B 1 pexxum Topros. Ho-
Mep 6uTa, Hymepauus HaunmHaeTcs ¢ 1.
e '1' - dbloyepchbl, aHOHUMHBbIN
¢ '3' - ONUMOHbI, aHOHUMHBII
* '14' - KanengapHble crnpesbl, aHOHUMHBII
e '17' - KonnatepasbHbiii, aapecHbIi
» '18' - OfHOAHEBHbIN (blOUEepC C aBTOMPOOHTaUuei,
aHOHUMHBIV
20060 GroupMask Y Int64 BrToBas macka rpynn MHCTPYMEHTOB. BkitoueHbl 6UThI
(cbnarv) c Homepamm rpynn, B KOTOPble BXOAWUT AaHHbI
WHCTPYMEHT. OAIVH WHCTPYMEHT MOXET BXOAUTb B He-
CKOJIBbKO rpynm.
» 'Ox1' - CBoGogeH
* '0x2' - MepenonHeHne HaltGroupMask
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e '0x4' - 3anpeT TOprosarb B AOMNO/HUTE/NBbHYH CECCUI0
* '0x10' - cnonHewnwue B MK (nocTtaska)
* '0x20' - Xas1bThbl, CBA3@HHbIE C ANCKPETHbLIMU ayKLWO-
Hamu
20061 SectionID Y Int32 MpaeHTndomkaTop cekuuu:
¢ '0' - Bce cekumn.
e '1'- ®oHOoOBaA cekums.
* '2' - ToBapHas cekuus.
e '3' - leHexHasn cekuus.
20062 BaseContractlD Y Int32 NpeHTndomkaTtop PEK (hbrouepcHOro 6a3oBoro KOHTpak-
Ta).
20065 TradePeriodAccess Y TradePeriodAccessSet |Mpr3Hak TOProBun B onpeaeneHHbIli nepuog ceccum (6um-
TOBas Macka):
* '0x1' - OcHoBHas.
* '0Ox2' - BeuepHsis.
e '0x4' - lononHuTebHasA Ceccus BbIXOAHOIO AHSA.
¢ '0x8' - YTpeHHss.
1141 NoMDFeedTypes N* groupSize Konuuectso Tunos cmga.
=>1022 |MDFeedType String25 Tun couga.
=>264 MarketDepth ulnt32NULL [ny6vHa arpernpoBaHHoO Tabnmubl KOTUPOBOK.
=>1021 |MDBookType ulnt32NULL Tvin arpermpoBaHHol TabnuLbl KOTUPOBOK:
* '1'- Top of Book
» '2'- Price Depth
711 NoUnderlyings groupSize Konnyectso 6/10K0B
=>311 UnderlyingSymbol String25 Bo3MOXHbIe 3Ha4YeHWs Nons:
* [ina chblovepcoB U KaneHaapHbIX CNpeaoB TpaHCu-
pyeTca kog, 6a30BOro akTuBea,;
e [nA ONUMOHOB Ha (PblOYEpPChbl TPaHC/AMPYETCA Kof
blovepca;
e [inAa ONUMOHOB Ha akuum TpaHCAMPYeTCa Kof
SECCODE wu3 wrto3a ASTS ana nosyvyeHus Mapket
fJatbl no akuyun. Cnepyet paccmarpviBarb KOMOWHa-
unto SECCODE + SECBOARD kak OTAesnbHbIA WH-
CTPYMEHT C OTAE/IbHbIMM KOTMPOBKamu 1 Tabnnuamu
CAEN0K 1 3as1BOK.
=>20045 |UnderlyingBoard N String4 MaeHTndmkatop pexvma Topros SECBOARD 13 wio3a
ASTS:
* [ina thbloYepcoB 1 KaneHJapHbIX CNpegoB TpaHCau-
pyeTcs 3HaveHwue nullValue
* [lna onuMoHOB Ha hbloYepchbl TPAHCNPYeTCs 3Haye-
Hue nullValue
» [lnA ONUMOHOB Ha akuWM TpaHCAMpYyeTca MAEHTUK-
Katop pexuma ToprosB SECBOARD u3 wto3a ASTS.
Bbl 4OMKHbI paccmaTpusaTb KombuHaumio SECCODE
+ SECBOARD kak OTAenbHblii MHCTPYMEHT C OTAE/b-
HbIMV KOTMPOBKaMu 1 Tabnmuamu caenok 1 3asiBoK.
=>309 UnderlyingSecuritylD N Int32NULL MaeHTudmkaTop thbo4epCHOro MHCTPYMEHTA.
=>2620 |UnderlyingFuturelD INnt32NULL * laeHTudmKaTop OnuUOHHOW cepumn option_series_id
NS ONLMOHOB.
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* WpeHtudpukarop curovepca (SecuritylD) ons pexumma
TAS (Trade at Settlement).
555 NoLegs groupSize KonuuyecTtso Hor
=>600 LegSymbol String25 Onucarenb UHCTPYMEHTA, BXOASALLETO B CBA3KY.
=>602 LegSecuritylD ulnt32 YHWKaIbHbIA YACNOBOW MAEHTUCUKATOP MHCTPYMEHTA,
BXOJSALLErO B CBA3KY.
=>623 LegRatioQty N Int32 KoathdmumeHT konuyectsa. Cmbicn nons LegRatioQty
COCTOMUT B yKasaHWW KOMIMYeCTBa W Hanpas/ieHUs WH-
CTPYMEHTa, BXOAALEro B CBA3KY: €C/N  3HavyeHue
LegRatioQty > 0, To Aa@HHbIi UHCTPYMEHT BXOAMT B CBSA3-
Ky C TEM )Xe Hanpas/IeHUEeM, C KakuM U 3asBKa Mo CBA3-
ke, ecnn LegRatioQty < 0 — ¢ NpOTUBONONOXHBLIM. Ab-
CO/IOTHOE 3HaYeHne LegRatioQty onpegensieT kKoaddu-
LIVEHT, Ha KOTOPbIA YMHOXaETCSA KONMYECTBO eAVHWL, NH-
CTPYMEHTAa-CBA3KU B 3asBKe [1/19 NOSyYEHUs KonmyecTsa
eanHUL, HCTpyMeHTa LegSymbol.
870 NolnstrAttrib groupSize =0
864 NoEvents groupSize e '1'- ana chblouepcoB
e '2'- AN ONuMOHOB
=>865 EventType N Int32 EventType=7. [laTa OKOHYaHMs1 06paLLEeHNst NHCTPYMEH-
Ta.
=>866 EventDate ulnt32
=>1145 |EventTime ulnt64
=>865 EventType N Int32 EventType=101. [lata OKOHYaHUA SKCNMpaunu NHCTPY-
MeHTa.
=>866 EventDate ulnt32
=>1145 |EventTime uint64
107 SecurityDesc Utf8String HanmeHoBaHVe NHCTPYMEHTa.
20005 QuotationList VarString KoTnpoBasibHBbIA CMCOK.
CumBon *' - MpU3HaK OT/IM4YMA OT cTaHdapTHoro FIX npoTtokona.
Ta6n. 1. Kogbl cermeHTOB pbiHKa MOCKOBCKOII GUPXN
Kopa 6upxu Kop cermeH- CFl kog | Tun cBA3KKN OnucaHue
Ta pbIHKa
MOEX D FXXXSX dbloyepcsl:
FFEXCSX ¢ 'FXXXSX' - HeonpegeneHHblii TWn  ObIOYEPCHOrO  KOHTpaKTa
(Standardized Unknown Future, Unknown delivery)
FCXCSX
* 'FFXCSX' - pacueTHblil hblovepc Ha (POHA0BONM U AEHEXHOW CeKumuax
FXXCSX pbiHka (Standardized Financial Future, Cash delivery)
FFXPSX + 'FCXCSX' - pacueTHblii thblouepc Ha TosapHoi 1 NAMEX CeKLusaX pbiHKa
(Standardized Commodity Future, Cash delivery), ogHOAHEBHbIN hbto-
FCXPSX YepcHbIli KOHTPaKT Ha ToBapbl (30/10TO) C aBTOMNPO/IOHTaLMe
FXXPSX ¢ 'FXXCSX' - pacueTHblli (hblouyepc B WHbIX cnyvasax (Standardized
FECCSX Unknown Future, Cash delivery)
FEICSX * 'FFXPSX' - noCcTaBOYHbI (hbOUEPCHBIA KOHTPaKT Ha hOHA0BO U AEHeX-
HoI1 cekumsix pbiHka (Standardized Financial Future, Physical delivery)
FFSCSX * 'FCXPSX' - N0CTaBOYHbI hbloYEePCHBI KOHTPAKT Ha ToBapHoi 1 NAMEX
cekumax poiHka (Standardized Commodity Future, Physical delivery)
¢ 'FXXPSX' - nocTaBOYHbI/i (PblOYEPCHbI KOHTPaKT B WHbIX Cryvasx
(Standardized Unknown Future, Physical delivery)
» 'FFCCSX' - ofHOAHEBHbI (hbHYEPCHbI KOHTPaKT Ha Ba/ltloTy € aBTOMNpPO-
noHraumeli (Standardized Financial Future on Currency, Cash delivery)
* 'FFICSX' - o4HOAHEBHbIN (hbOYEPCHBIA KOHTPAKT Ha MHAEKC C aBTONPO-
noHrauveli (Standardized Financial Future on Index, Cash delivery)
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Kop 6upxn Kop cermeH- CFl kog | Tun cBA3KKN OnucaHue
Ta pblHKa
* 'FFSCSX' - ogHOOHEBHbI (DbHOYEPCHbIN KOHTPaKT Ha akuuio C aBTo-
nposnoHrayueii (Standardized Financial Future on Stock-Equity, Cash
delivery)
MOEX D FMXXSX MLEG KanenpgapHole cnpegpl
MOEX D OCAFPS OnuMOoHbI:
OPAFPS » 'OCAFPS' - amepukaHckuiA nocTaBoyHbIli onuymoH Call Ha dhbroyepc
OCESCS » 'OPAFPS' - amepukaHCcKuii NOCTaBOYHbIM ONUMOH Put Ha dobtouepc
OPESCS » 'OCESCS' - eBponeiickuii pacuéTHbiin onuuoH Call Ha akuuto
OCECCS » 'OPESCS' - eBponeiicknii pacyeTHbIin onumoH Put Ha akuuto
OPECCS » 'OCECCS' - eBponelickuii pacuyeTHblii onumoH Call Ha BasioTy
OCEICS » 'OPECCS' - eBponeiickuii pacyeTHbIn onumnoH Put Ha BastloTy
OPEICS » 'OCEICS' - eBponeiickuii pacyeTHbIi onuuoH Call Ha nHaekc
OCETCS » 'OPEICS' - eBponeiicknii pacuyeTHbIil ONUMoH Put Ha MHAEKC
OPETCS » 'OCETCS' - eBponeiickunin pacueTHblii onymoH Call Ha ToBap
OCEFCS » 'OPETCS' - eBponelickuii pacyeTHbIii onumoH Put Ha ToBap
OPEFCS » 'OCEFCS' - eBponeiickunii pacueTHblit onuymoH Call Ha dobtouepc
* 'OPEFCS' - eBponeiickuii pacyeTHbIn onumoH Put Ha dhbtouepc

Ta6n. 2. lekogupoBaHue cumBosoB 13 nons CFICode gnsa onynoHoB

Cumson 1 Cumson Cumson 3 Cumson 4 ba- Cumson 5 CumBon 6 Cmak-
Kameeopusi 2 'pynna Crnocob uc- 308bIlU akmus lNocmaska dapm/HecmaHdapm
rnosiHeHusi
O=onunoH C=Call A=AmepuKaH- S=Akuus P=lMocTaBouHblii | S=CTaHgapTHble ycroBus (gara
CKWNiA roraweHusi, LeHa WCMOoNHeHus,
P=Put F=®blouepc C=PacueTHslii pasmep KOHTpaKTa)
E=EBponeiicknx
C=Baniota
I=NHpekc
T=Tosap

Ta6n. 3. lekoaupoBaHue cumeonos 13 nons CFICode ana brouepcoB 1 KaneH[apHbIX Cpesos

HO

X=He onpegene-

Cumson 1 Cumson Cumson 3 Ba- Cumson 4 MNocTaBka CumBon 5 CmaH- CumBon 6
Kamezopus 2 pynna 308bIl akmus dapm/HecmaHdapm
F=dblouepc F=®uHaHcoBbIit | C=Basota P=locTaBouHbIii S=CrtaHgapTHble ycnosus (garta|X=He onpegene-
noraiwleHua, ueHa WCNOJSIHEHUA, |HO
C=ToBapbl! I=MHpekc C=PacueTHblii1 pasmep KOHTpaKTa)
X=He onpepgene- | S=Akuusa X=He onpepeneHo

AU

4.1.7. SecurityStatus (msg id=9)

Co06LLEeHMe TPAHCIMPYETCS NPU U3MEHEHWI CTaTyca, IMMUTOB LieHbl UMK pa3mepa rapaHTuiiHOro o6ecneyeHns y MHCTpPYMeHTa.

Tag ‘ Mone Hannuue Tun OnucaHve
<messageHeader> Y
48 SecuritylD Y Int32 YHWKasIbHbIA YNCI0BOIN MAEHTUIMKATOP MHCTPYMEHTA.
22 SecurityldSource C SecuritylDSource OnpegensieT Knacc UM UCTOYHUK 3HaYeHust nons SecuritylD
(Tag=48)

32




Cneundomkaums npotokona SIMBA SPECTRA

17.04.2025

Tag Mone Hanuuune

Tun

OonucaHve

55 Symbol N

String25

CUMBO/IbHbIN KOA MHCTPYMEHTA.

326 Security TradingStatus* N

SecurityTradingStatus

COoCTOsiHMe TOProB/N MO UHCTPYMEHTY:

e '21' - Ceccusi N0 MHCTPYMEHTY HasHauyeHa. Henb3sa ctaButb
3a5BKW, HO MOXHO YA&UIATb MO 3TOMY UHCTPYMEHTY.

e '17' - Ceccus N0 MHCTPYMEHTY OTKpbITa. MOXHO CTaBUTb U
yAanaTb 3asiBKU M0 3TOMY UHCTPYMEHTY.

e '2'-TlpyocTaHoBKa TOProBs o BCEM MHCTPyMeHTaM. Henb3sa
CTaBWTb 3a5BKN, HO MOXHO YAa/IATb.

e '18'- Ceccus No MHCTPYMEHTY 3aBeplueHa. Hesnb3s ctaBuTb
N yAanaTb 3as1BKM N0 3TOMY MHCTPYMEHTY.

* '20' - Hen3BecTHOEe COCTOsIHUE TOPrOB MO UHCTPYMEHTY.

¢ '119'- CtapToBan ayKUMOH OTKPLITUA MO MHCTPYMEHTY. MOX-
HO CTaBUTb W yAansTb 3asiBKU N0 3TOMY UHCTPYMEHTY.

e '121' - 3aBepLUeH ayKLMOH OTKPbITUS MO UHCTPYMEHTY. He-
Nb35 CTaBUTb U YAANATL 3asBKN MO 3TOMY UHCTPYMEHTY.

e '122' - Ceccua Mo MHCTPYMEHTY NpuocTaHoBeHa. Henb3a
CTaBUTb 3aBKWN, HO MOXHO YAaNSATb MO 3TOMY UHCTPYMEHTY.

e '123'- Ceccusl N0 ITOMY UHCTPYMEHTY UaeT. MOXHO CTaBuTb
3a8BKV B 3aKpbITUE MO 3TOMY MHCTPYMEHTY.

e '124' - AYKUMOH OTKPbLITUS NO 3TOMY WHCTPYMEHTY WAET.
MOXHO CTaBUTL 3a51BKW B 3aKPbITUE MO STOMY UHCTPYMEHTY.

1148 LowLimitPx* N

Decimal5NULL

HWKHUIA IMMUT LeHbl. TOMbKO A8 (ObIOYepCcoB U KaneHaap-
HbIX CMPeoB.

1149 HighLimitPx* N

Decimal5NULL

BepxHuit NIUMUT LieHbl. TONbKO ANs (hbloYepcoB 1 kaneHaap-
HbIX CpPeoB.

20002 InitialMarginOnBuy* N

Decimal2NULL

* hbloyepchl - rapaHTuiiHoe oGecrneyeHne NokynaTers

* OMUMOHBI - 6a30BOE rapaHTUiiHoEe o6ecrneyeHne nog nokymn-
Ky Map)XvpyemMoro onumoHa

20000 InitialIMarginOnSell* N

Decimal2NULL

* hblouepchbl - rapaHTuiiHOe obecneyeHne npogasLa

* OMNUUOHBI - 6a30BOE rapaHTUiiHoe o6ecneyeHre Nog ofHy
HEMOKPLITYI0 NO3ULMIO NOANUCUMKA

20001 InitialMarginSyntetic* N

Decimal2NULL

BasoBoe rapaHTuiiHoe 06ecneyeHne nog oAHY MOKPbITYO Mo-
3uumio nognucurvka (py6). ToNbKo A5 OMLMOHOB.

CumBon ™' - Npu3HaK oTIMuns oT cTaHaapTHoro FIX npoTokona.

4.1.8. SecurityDefinitionUpdateReport (msg id=10)

BonatusibHOCTb 1 TeopeTnyeckme LeHbl ONLUMOHOB.

Tag ‘ Mone Hanuuune Tvn OnucaHve
<messageHeader> Y
48 SecuritylD Y Int32 YHUKaJTbHbIN YNCTOBOW UAEHTUNKATOP NHCTPYMEHTA.
22 SecurityldSource C SecuritylDSource | OnpegenseT knacc Uan UCTOYHUK 3HaYeHust nons SecuritylD
(Tag=48)
5678 Volatility* Decimal5NULL BonatuibHOCTbL OnuuoHa.
20006 TheorPrice* Decimal5NULL TeopeTnyeckas LeHa onuuoHa.
20007 TheorPriceLimit* Decimal5NULL TeopeTnyeckas LeHa onuuoHa ¢ y4eToM IMMUTOB.

CvMBO/ "*' - Npu3HaK 0T/IM4MA OT cTaHgapTHoro FIX npotokona.

4.1.9. TradingSessionStatus (msg id=23)

Co06LLEeHMe TPAHCIMPYETCS B HaYasle U KOHLe TOProBbIX CECCUI 1 MPOMEXYTOYHOTO KMPUHIa.
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Tag Mone Hanuune Tvn OnucaHvne

<messageHeader> Y
342 TradSesOpenTime Y ulnt64 [aTta 1 BpeMs Ha4yana TOproBoii ceccuu.
344 TradSesCloseTime Y ulnt64 [ata 1 Bpems 3aBepLUEHUs TOPrOBOI ceccum.
5840 |TradSesIntermClearingStartTime* |N ulnt64NULL [ata n Bpemsi Ha4asia MPOMEXYTOUHOTO KIMPUHra.
5841 |TradSesIntermClearingEndTime* |N ulnt64NULL [ata n Bpemsi OKOHYaHMA NPOMEXYTOUYHOTO KNMPUHra
336 TradingSessionld Y TradingSessionID | Tun Toprosoli ceccuu:

* '1'- fHeBHas ceccus

e '3'- yTpeHHsAs ceccus

* '5' - BeyepHaAsa ceccus

* '100' - fonosIHUTENbHAA CECCUSA BbIXOAHOMO AHA
5842 |ExchangeTradingSessionlD N ulnt32NULL MpeHTucbmkaTop ToproBoii ceccuu.
340 TradSesStatus TradSesStatus CocTosiHMe TOProBoli Ceccun:

e '4'- TOPru eLle He HavaNnchL

e '2'-TOPIY NAyT

e '1l'- TOPr1 NPUOCTAHOB/IEHBI

e '3'- TOpru 3aBepLUEHbI M0 BPEMEHU
1301 |Marketld* N* MarketID MIC 6upxu:

¢ 'MOEX' - Moscow Exchange
1300 |MarketSegmentld N* MarketSegmentlD| CermeHT pblHKa:

* 'D'- [lepnBatuBbl
1368 |TradSesEvent N TradSesEvent Co06bITVsA TOProBoii ceccum:

e '0'- BO306HOB/IEHME TOPrOB NOC/1E MPOMEXYTOYHOIO KITMPUH-

ra

e 'l'- OTKpbITME N 3aKpbITUE ceccun

¢ '3' - 13MEeHeHune cTatyca ceccumn
20066 |TradePeriodID Y Int64 MaeHTudmkaTop ToproBoro nepvoaa.

CvMBOA *' - Npu3HaK 0T/IMuKA OT cTaHgapTHoro FIX npotokona.

4.1.10. MarketDataRequest (msg id=1002)

3anpoc nponyLLeHHbIX nakeTosB Yepes cepsuc TCP Replay.

Tag ‘ Mone Hanwuune Tun OnucaHve
<messageHeader> Y
1182 ApplBegSegqNum Y ulnt32 MopsaKoBbIN HOMEP NepPBOro 3anpoLLEHHOTO COOBLLEHUS.
1183 ApplEndSegNum Y ulnt32 MopsiAKOBbIVi HOMEP NOCNeAHErO 3anpPOoLLEHHOTO COOBLLEHNS.
4.1.11. DiscreteAuction (msg id=24)
MapamMeTpbl Ha3HaYeHHbIX ayKLIMOHOB OTKPbITUS.
Tag ‘ Mone Hanwuune Tun OnucaHve
<messageHeader> Y
342 TradSesOpenTime Y ulnt64 [ata n Bpemsa Hayana aykumoHa OTKPbITUS.
20046 TradSesCloseTimeFrom Y ulnt64 [ara n Bpems Hayana nHTepBana BpeMeHU, B TeYeHMe KOTo-
poro Npov3oiaeT 3aBepLUeHne ayKLMoHa OTKPbITUS.
20047 TradSesCloseTimeTill Y ulnt64 [ata n Bpems KoHUa nHTepBasia BpeMeHw, B Te4eHne KOTOpo-
ro NPoV30iAeT 3aBepLUEHE ayKLMOHa OTKPbITUS.
21002 AuctionID Y Int64 MpaeHTndmkaTop ayKuMoHa OTKpbITUS.
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Tag Mone Hanuune Tvn OnucaHve

5842 ExchangeTradingSessionID |Y Int32 MpeHTuchmkaTop ToproBoii ceccuu.

20048 EventIDOpen Y Int32 MaeHTndrKaTop CUHXPOMBEHTA O Havasle ayKLMoHa OTKPbI-
™sa.

20049 EventIDClose Y Int32 MaeHTndmKaTop CUHXPOMBEHTA 06 OKOHYaHWM ayKLUMoHa OT-
KpbITUA.

20066 TradePeriodID Y Int64 MaeHTndmkaTop TOproBoro neproaa.

711 NoUnderlyings groupSize KonuuecTtso 6/10K0B.

=>311 UnderlyingSymbol VarString Kop 6a30B0ro aktmea UHCTPYMEHTOB, Ha3Ha4YeHHbIX B ayKLMOH
OTKPbITUA.

4.1.12. SecurityMassStatus (msg id=19)

MakeTMpoBaHHOE COO6LLEHME A1 YCKOPEHHOW pa3fayn TOProBbIX CTaTyCOB MHCTPYMEHTOB. CO06LLEHMSI hparMeHTUPYIOTCA NO AOCTUXE-
HUI0 MakCMMasibHOrO pasmepa ykasaHHOro B KOH(Mrypaumm Lu3a. B kaxaom nakeTe TpaHCMPYETCs NOBTOPSOLWAAca rpynna nonei,
cofepxallas naeHTUdMKaTop MHCTPYMeHTa 1 ero ctatyc. MNepsblii NakeT B cepun nomevatotcs cpnarom LastFragment=0 B 3aronoske
Market Data Packet Header (cm. pasgen "2.3.3. Market Data Packet Header"). MocnegHuii naket nomeyaetca chnarom LastFragment=1
B 3aronoske Market Data Packet Header.

Tag Mone Hanuuune Tun OnucaHve
<messageHeader> Y
146 NoRelatedSym Y groupSize2 KonuuecTtBo cTartycos.
=>48 SecuritylD Y Int32 YHUKa/IbHbIN YACOBOW NAEHTUNKATOP NHCTPYMEHTA.
=>22 SecurityldSource C SecuritylDSource OnpefenseT knacc UM UCTOYHUK 3HaveHus nonsa SecuritylD
(Tag=48)
=>326 Security TradingStatus* Y SecurityTradingStatus| CocTosiHWEe TOProB/N N0 UHCTPYMEHTY:

e '21' - Ceccusi N0 MHCTPYMEHTY HasHavyeHa. Henb3sa ctaButb
3a5BKW, HO MOXHO YAaUIATb M0 3TOMY UHCTPYMEHTY.

e '17' - Ceccus N0 MHCTPYMEHTY OTKpbITa. MOXHO CTaBUTb U
yAanaTb 3asBKU M0 3TOMY UHCTPYMEHTY.

e '2'-TlpyocTaHoBKa TOProB No BCEM MHCTPyMeHTaM. Henb3sa
CTaBWTb 3a5BKW, HO MOXHO YAaATb.

e '18'- Ceccus No MHCTPYMEHTY 3aBeplueHa. Henb3s ctaBuTb
N yAanaTb 3as1BKM N0 3TOMY MHCTPYMEHTY.

* '20' - Hen3BeCcTHOE COCTOsIHUE TOPrOB MO UHCTPYMEHTY.

e '119'- CtapTOoBa ayKUMOH OTKPLITUA MO MHCTPYMEHTY. MOX-
HO CTaBUTb 1 yAaNsaTb 3asiBKU N0 3TOMY UHCTPYMEHTY.

e '121' - 3aBepLUeH ayKLUMOH OTKPbITUSA MO UHCTPYMEHTY. He-
Nb35 CTaBUTb U YAANATL 3asBKW MO 3TOMY UHCTPYMEHTY.

e '122' - Ceccua Mo MHCTPYMEHTY NprocTaHoBneHa. Henb3a
CTaBUTb 3aBKW1, HO MOXHO YAaSITb MO 3TOMY UHCTPYMEHTY.

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

4.1.13. SecurityGroupStatus (msg id=22)

[pynnoBoli cTaTyc MHCTPYMEHTOB. Vicnonb3yeTcs A9 YCKOPEHHOW pa3faqn TOProBbiX CTATYCOB MHCTPYMEHTOB. [ogpobHee npo anroputm
nony4YeHns cratyca MHCTpyMeHTa no coobLueHmnio SecurityGroupStatus cm. pasgen "4.2.10. [pynnoBble cTaTtyCbl MHCTPYMEHTOB".

Tag ‘ Mone Hanuuune Tun OnucaHve
<messageHeader> Y
20064 SecurityGrouplD Y INt64NULL MaeHTudmkatop rpynnbl UHCTPYMEHTOB.
20058 HaltType Y HaltType Tun NpuocTaHoBKK (TPynMnoBOro cTatyca MHCTPYMEHTOB):

* '0'- CoobLueHue SecurityGroupStatus ¢ HaltType=0 (Empty
Halts). KnueHT go/mkeH nounctutb BCe rpynnosble cTary-
Cbl Ha CBOei cTopoHe 1 HE nepencnonb3oBath paHee npu-
cnaHHble naeHTudmkaropsl SecurityGrouplD.
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Tag Mone

Hannuue Tun

OonucaHve

* '1'- Ha ceccuio.

e '2'- CeKkuus.

e '3'- Cekuusa + Pexxum Topros.

* '4' - ®BK.

e '5' - VIHCTPYMEHTBLI U3 pexrmMa TOpros.

e '6' - VIHCTpyMEHTbI U3 pexuma Topros + ®BK.
e 7" - I'pynna MHCTPYMEHTOB.

* '8' - ['pynna MHCTpymeHTOB + PBK.

20059 TradeModeMask Y INt32NULL

Pexum Topros (buToBas Macka ¢ 04HUM B3BEAEHHbIM OUTOM):
* '0' (cOpoLueHbl BCe 6UThI) - BCE PEXUMbI

e '0x1' - ®bloyepchbl, aHOHUMHbIA.

e '0x4' - ONUUOHBI, aHOHUMHBIA.

* '0x2000' - KaneHpapHble cnpefbl, aHOHUMHBbIA.

» '0x10000' - KonnatepasbHblii, aAPECHbIN.

* '0x20000' - OfHOAHEBHBIN (hbHOUYEpC C aBTONPOJIOHraLmel,
AHOHUMHBIA.

20060 GroupMask Y Int64NULL

Mpynna NHCTpyMeHTOB (61TOBast Macka ¢ OfHUM B3BEAEHHbIM
6utom).

» '0' (cOpoLLeHbI BCe BUTbI) - BCe rpynmbl

e '0Ox1' - CBobogeH

* '0x2' - NMepenonHeHue HaltGroupMask

¢ '0x4' - 3anpeT TOprosarb B AOMNO/HUTE/NBbHYH CECCUI0
* '0x10' - NcnonHeHnue B MK (nocTaska)

* '0x20' - XasibTbl, CBSI3aHHbIE C AVCKPETHBIMU ayKLMOHAMU

20061 SectionID Y Int32NULL

NaeHTudmKaTop cekumu:
* '0' - Bce cekuuu.

* '1' - PoHAOOBaAA CeKLUSA.
e '2'- ToBapHas cekums.

o '3' - [leHexHasn cekuus.

20062 BaseContractiD Y INt32NULL

MpeHTndmkaTtop ®BK (dhblouepcHoro 6a3oBoro KOHTpakTa).

326 SecurityTradingStatus* Y

SecurityTradingStatus

Pexum ans rpynmnbl MUHCTPYMEHTOB:

» '18' (Not available for trading (end of session)) - 3anpeLleHo
BCe.

« '2' (Trading halt) - 3anpeLyeHo Bce KpOMe CHATUSA 3asiBKK.

e '123' (Close position) - 3anpeLyeHo yBennyeHme nosmumn.
» '119' (Opening auction) - C60p 3asiBOK B ayKLVIOH OTKPbITUS.
» '17' (Ready to trade (start of session)) - PaspeLueHo Bce.

Pexumbl nepeuncneHbl B nopsigke ybbiBaHWA npuopuTeTa
(cTporocTy orpaHnyeHus).

60 TransactTime Y ulnt64

Bpemsi cMeHbl cocTosiHMA. 64-6UTHOEe Lenoe 6e33HakoBoe,
B KOTOpOM 3akogupoBaHo UNIX-Bpemsi B HaHOCeEKyHAax no
ctaHgapty UTC.

CumBon ™' - Npu3HaK oTIMumns oT cTaHaapTHoro FIX npotokona.
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4.2. CueHapum TOproBoro Bzammogencreus

CueHapun B AaHHOM pasfene nokasblBalT BO3MOXHble BapuaHTbl packnafkvi cooblyeHunii no naketam. CoobuleHne BestPrices Bcerga
ny6vKyeTcs OTAeNbHO B NepBOM nakeTe(ax), a ocTasibHble coobuieHns OrderUpdate, OrderExecution B nocneayrowmx nakeTax.

4.2.1. JoGaBneHne 3aABKU, caesika U OGHOBJIEHUE Nyullel UeHbl Ha NPoAaXYy

B cuctemy gobasnsietcs 3asBka, NPOMCXOAUT CAENKa N OOHOB/IEHME NyYLLe LieHbl Ha MPoAaXxYy.

before transaction

bid
size

price

ask
size

after transaction

bid
size

price

ask
size

77665

100

77664

26

77665

100

123

77650

123

77650

Puc. 4. CocTosiHMe cTakaHa

Client

IncrementalPacket:

SIMBA
SPECTRA
Gateway

BestPrices:
MktBidPx=77650

MktOfferPx=77665

MktBidSize=123

MktOfferSize=100

A

1

IncrementalPacket:

OrderUpdate
OrderExecution
OrderExecution

Puc. 5. Auarpamma. OGHOB/IEHUE JTy4Lleli LieHbl Ha NPOAaXY.

MepBbim naketom SIMBA SPECTRA Gateway oTnpasnsieT coobieHne BestPrices, B kotopom B nonsx MktBidPx n MktOfferPx TpaHcnn-
pytoTCAa fydlne LeHbl Ha NoKynky (He n3MeHunach) 1 npogaxy (HoBas):

{ Packet header:

MsgSegNum=105805 MsgSize=N MsgFlags={ LastFragment:0 StartOfSnapshot:0® EndOfSnapshot:0

IncrementalPacket:1 } SendingTime=20201014070029621

3

{ Incremental packet header:

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

}
{ SBE Header:

BlockLength=M TemplateID=14 SchemaID=19780 Version=4

}
{ SBE Message:

Sequence: NoMDEntries[268] = 1 {

[0]: SecurityID[48]=1439162 MktBidPx[645]=77650 MktOfferPx[646]=77665 MktBidSize[22001]=123

MktOofferSize[22002]=100
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Btopbim naketom SIMBA SPECTRA Gateway otnpasnsieT coobleHve OrderUpdate n aBa coobLeHunsa OrderExecution:

{ Packet header:

MsgSegNum=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=M TemplateID=15 SchemaID=19780 Version=4 }

{ SBE Message:

MDUpdateAction[279]=0 MDEntryType[269]=0 MDEntryID[278]=1892945606659163299 SecurityID[48]=1439162
RptSeq[83]=60142 MDEntryPx[270]=77667 MDEntrySize[271]=26 MDFlags[20017]=0x2

{ SBE Header: BlockLength=N TemplateID=16 SchemaID=19780 Version=4 }

{ SBE Message:

MDUpdateAction[279]=2 MDEntryType[269]=0 MDEntryID[278]=1892945606659163299 SecurityID[48]=1439162
RptSeq[83]=60144 MDEntryPx[270]=77667 LastPx[31]=77664 LastQty[32]=26
TradeID[1003]=1892945606658296055 MDFlags[20017]=0x20000000002

{ SBE Header: BlockLength=N TemplateID=16 SchemaID=19780 Version=4 }
{ SBE Message:
MDUpdateAction[279]=2 MDEntryType[269]=1 MDEntryID[278]=1892945606659163300 SecurityID[48]=1439162
RptSeq[83]=60145 MDEntryPx[270]=77664 LastPx[31]=77664 LastQty[32]=26
TradeID[1003]=1892945606658296055 MDFlags[20017]=0x40000000001
3

4.2.2. loGaBneHne 3aABKU, CAeNKa U CTakaH CTAHOBUTCA NMYCTbIM

B cuctemy ,D,O6aBI'I$|eTC$I 3asiBKa, NPOUCXoauUT caesika n CTakaH CTaHOBUTCA MYCTbIM.

before transaction after transaction
bid . ask bid . ask
size price size size price size
77664 26

Puc. 6. CoctosiHue ctakaHa

SIMBA
Client SPECTRA
Gateway

IncrementalPacket:

| |
| |
| |
: BestPrices: :
| |
I |
| |
| IncrementalPacket: |
| OrderUpdate |
| OrderExecution I
| OrderExecution '
l |
<t |
| |
| |

Puc. 7. Quarpamma. OGHOBNEHME - NYCTOM CTaKaH

MepBbivm naketom SIMBA SPECTRA Gateway otnpasnsieT cooblieHve BestPrices. 3afBok B CTakaHe He OCTasloCb, MO3TOMY MONs
MktBidPx n MktOfferPx B coobLieHnM OTCYTCTBYIOT. 34eCb W Aasiee Mof OTCYTCTBMEM oS NMOHUMAaeTcs nepefadya B HEM 3HAYEHUs
nullValue.
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{ Packet header:

MsgSegNum=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=14 SchemaID=19780 Version=4

}

{ SBE Message:

Sequence: NoMDEntries[268] = 1 {
[6]: SecurityID[48]=1439162 MktBidPx[645]=9223372036854775807 MktOfferPx[646]=9223372036854775807

MktBidSize[22001]=-9223372036854775808 MktOfferSize[22002]=-9223372036854775808

Bropbim naketom SIMBA SPECTRA Gateway oTnpasnseT coobuieHne OrderUpdate u aBa coobueHuns OrderExecution:

{ Packet header:

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

3

{ Incremental packet header:

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

3

{ SBE Header:

BlockLength=M TemplateID=4 SchemaID=19780 Version=4

3

{ SBE Header: BlockLength=M TemplateID=15 SchemaID=19780 Version=4 }

{ SBE Message:

MDUpdateAction[279]=0 MDEntryType[269]=0 MDEntryID[278]=1892945606659163299 SecurityID[48]=1439162
RptSeq[83]=60142 MDEntryPx[270]=77667 MDEntrySize[271]=26 MDFlags[20017]=0x2

{ SBE Header: BlockLength=N TemplateID=16 SchemaID=19780 Version=4 }

{ SBE Message:

MDUpdateAction[279]=2 MDEntryType[269]=0 MDEntryID[278]=1892945606659163299 SecurityID[48]=1439162
RptSeq[83]=60144 MDEntryPx[270]=77667 LastPx[31]=77664 LastQty[32]=26
TradeID[1003]=1892945606658296055 MDFlags[20017]=0x20000000002 Revision[20018]=188696152606

{ SBE Header: BlockLength=N TemplateID=16 SchemaID=19780 Version=4 }

{ SBE Message:

MDUpdateAction[279]=2 MDEntryType[269]=1 MDEntryID[278]=1892945606659163300 SecurityID[48]=1439162
RptSeq[83]=60145 MDEntryPx[270]=77664 LastPx[31]=77664 LastQty[32]=26
TradeID[1003]=1892945606658296055 MDFlags[20017]=0x40000000001 Revision[20018]=188696152607

3
4.2.3. NMapHoe nepemeLleHne 3asaBOK, CAeNKa U OGHOB/IEHUE NyYLLUUX LeH
MpeanonoxvM, AN NPOCTOThI, YTO Ha LEHOBLIX YPOBHSX Ask : 77664 1 Bid : 77651 cTonT nNo ofHoOl 3asBKe, KOTOpbIE U NepeMeLLatTcs

napHbIM MyBOM. B TpaH3akLuy MaT4mnHra BbINosHAETCA NapHoe nepemMeLleHne 3adB0K, CTOALWMX Ha LieHOBbIX YPOBHAX Ask : 77664 v Bid :
77651, npoucxoanT caenka no cABuHyTol 3asBke Bid : 77651 1 06HOBNAKOTCS NyyLLNE LieHbl Ha NPOAaXY Y Ha MOKYTKY.

|
before transaction : after transaction
bid o | sk | | bid e | ask
size | P size | | size | P size
|
|
77665 | 100 |
77664 20 | |
77663 @ 26 | 77665 | 120
26 | 77651 | 123 | 77650
|
123 | 77650 !
|
|
|
|
|
|

Puc. 8. CocTtosiHMe cTakaHa

39



Cneundomkaums npotokona SIMBA SPECTRA 17.04.2025

SIMBA
Client SPECTRA
Gateway

IncrementalPacket:
BestPrices:
MktBidPx=77650
MktOfferPx=77665
MktBidSize=123
MktOfferSize=120

IncrementalPacket:
OrderUpdate
OrderUpdate
OrderUpdate
OrderUpdate
OrderExecution
OrderExecution

A

Puc. 9. Anarpamma. OGHOB/IEHME - NApHOE NepeMeLleHne 3asBOK
MepBbiv naketom SIMBA SPECTRA Gateway otnpaBnsieT coobuieHune BestPrices ¢ 06HOBMEHHbIMY JTyHLLUMU LieHaMU.

{ Packet header:

MsgSegNum=105805 MsgSize=N MsgFlags={ LastFragment:0@ StartOfSnapshot:@ EndOfSnapshot:0
IncrementalPacket:1 } SendingTime=20201014070029621

3

{ Incremental packet header:

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

{ SBE Header:
BlockLength=M TemplateID=14 SchemaID=19780 Version=4

{ SBE Message:
Sequence: NoMDEntries[268] = 1 {
[6]: SecurityID[48]=1439162 MktBidPx[645]=77650 MktOfferPx[646]=77665 MktBidSize[22001]=123
MktOofferSize[22002]=120

Btopbim naketom SIMBA SPECTRA Gateway otnpas/isieT:
* yeTbipe coobuieHns OrderUpdate - no nape coobuieHnin (yaaneHne/gobasneHmne 3asaBku) Ha KAy nepemMeLLeHHY0 3asBKy;
+ [ABa coob6ueHna OrderExecution - caenka.

{ Packet header:

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

}

{ Incremental packet header:

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

}

{ SBE Header:

BlockLength=M TemplateID=4 SchemaID=19780 Version=4

}

{ SBE Header: BlockLength=M TemplateID=15 SchemaID=19780 Version=4 }

{ SBE Message:

MDUpdateAction[279]=2 MDEntryType[269]=1 MDEntryID[278]=1892945606659163287 SecurityID[48]=1439162
RptSeq[83]=60140 MDEntryPx[270]=77664 MDEntrySize[271]=20 MDFlags[20017]=0x100001

{ SBE Header: BlockLength=M TemplateID=15 SchemaID=19780 Version=4 }

{ SBE Message:

MDUpdateAction[279]=0 MDEntryType[269]=1 MDEntryID[278]=1892945606659163301 SecurityID[48]=1439162
RptSeq[83]=60141 MDEntryPx[270]=77665 MDEntrySize[271]=20 MDFlags[20017]=0x100001
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3

{ SBE Header: BlockLength=M TemplateID=15 SchemaID=19780 Version=4 }

{ SBE Message:

MDUpdateAction[279]=2 MDEntryType[269]=0 MDEntryID[278]=1892945606659163299 SecurityID[48]=1439162
RptSeq[83]=60142 MDEntryPx[270]=77651 MDEntrySize[271]=26 MDFlags[20017]=0x100001

{ SBE Header: BlockLength=M TemplateID=15 SchemaID=19780 Version=4 }

{ SBE Message:

MDUpdateAction[279]=0 MDEntryType[269]=0 MDEntryID[278]=1892945606659163302 SecurityID[48]=1439162
RptSeq[83]=60143 MDEntryPx[270]=77663 MDEntrySize[271]=26 MDFlags[20017]=0x100001

3
{ SBE Header: BlockLength=N TemplateID=16 SchemaID=19780 Version=4 }

{ SBE Message:

MDUpdateAction[279]=2 MDEntryType[269]=0 MDEntryID[278]=1892945606659163302 SecurityID[48]=1439162
RptSeq[83]=60144 MDEntryPx[270]=77663 LastPx[31]=77663 LastQty[32]=26
TradeID[1003]=1892945606658296055 MDFlags[20017]=0x20000000001

3
{ SBE Header: BlockLength=N TemplateID=16 SchemaID=19780 Version=4 }

{ SBE Message:

MDUpdateAction[279]=2 MDEntryType[269]=1 MDEntryID[278]=1892945606659163300 SecurityID[48]=1439162
RptSeq[83]=60145 MDEntryPx[270]=77663 LastPx[31]=77663 LastQty[32]=26
TradeID[1003]=1892945606658296055 MDFlags[20017]=0x40000000001

}

4.2.4. floGaBneHue 3aABKN, cAeNKa U N3MEHEHME LeH Mo TPeM pas/INYHbIM UHCTPYMEHTaM B
cneacTBUE CUHTETUYECKOro MaTymHra

EcTb cTakaHbl Tpex pas/IMyHbIX MHCTPYMEHTOB, Yy4YacTBYHOLMX B CUHTETMYECKOM MaTtumHre, RTS-03.21-06.21 (kaneHgapHblidi cnpen),
RTS-03.21 (6nwkHuiA chbtodepc), RTS-06.21 (aanbHuii chbtovepc). CoCcTosiHME CTakaHOB OTOBPAaXEHO Ha pucyHke Hke. B monsx bid size
1 ask size nokasaHa cymmapHas NMKBUOHOCTb (HaTypaiibHas + CMHTeTMYeckas), B nonsx bid size synth n ask size synth nokasaHa cuHTe-

Tn4yecKas NIMKBUAHOCTb.

before transaction

RTS-03.21 (SecuritylD=1)

RTS-06.21 (SecuritylD=2)

RTS-03.21-0.6.21 (SecuritylD=3)

bid size bid T ask | asksize | |bid size bid o ask |asksize  |bid size bid . ask |ask size
synth size P size synth synth size P size synth synth size price size synth
88550 20 0 1050 15 10
0 10 87500

Puc. 10. CocTosiHMe cTakaHa fjo TpaH3aKLumn

B SIMBA SPECTRA Gateway nyudlune LeHbl NokasbiBatoTcsl 63 yyeTa CUHTETMYECKOW NMKBUAHOCTU, U /11 HALLErO Crlyyasi OHU GyayT

BbIMNAAETL CefyoLmnM 06pa3om:

MktBidPx MktOfferPx
RTS-03.21 (SecuritylD = 1) 87500 -
RTS-06.21 (SecuritylD = 2) - 88550
RTS-03.21-06.21 (SecuritylD = 3) - 1050

B TpaH3akuum maTunHra B ctakaH RTS-03.21-06.21 fobaBnsieTcs 3asBKka Ha NoKynky no LeHe 1050 Ha 20 KOHTPaKTOB, MPOUCXOAUT CAenka,

1 U3MEHSIOTCA CTaKaHbl BCEX TPeX MHCTpyMeHTOoB: RTS-03.21, RTS-06.21, RTS-03.21-06.21.

RTS-03.21 (SecuritylD=1)

RTS-06.21 (SecuritylD=2)

after transaction

RTS-03.21-0.6.21 (SecuritylD=3)

bid size bid - ask |asksize | |bid size bid o ask |ask size | | bid size bid . ask | ask size
synth size P size synth synth size P size synth synth size price size synth
87500 | 5 5 88550 | 10 | 0
0 5) 1050

Puc. 11. CocTosiHMe cTakaHa nocne TpaHsakuum
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SIMBA
Client SPECTRA
Gateway

IncrementalPacket:

BestPrices:

SecuritylD=1

SecuritylD=2 MktOfferPx=88550 MktOfferSize=10
SecuritylD=3 MktBidPx=1050 MktBidSize=5

A

IncrementalPacket:
OrderUpdate
OrderExecution
OrderExecution
OrderExecution
OrderExecution
OrderExecution
OrderExecution
OrderUpdate
OrderExecution
OrderExecution
OrderExecution
OrderExecution
OrderExecution
OrderExecution
OrderUpdate
OrderExecution
OrderExecution
OrderUpdate
OrderExecution
OrderExecution

A

Puc. 12. finarpamma. OGHOB/IEHME NO TPEM UHCTPYMEHTaM

B wnto3e TpaHcAnpytoTea aTu nameHeHus. Mepebiv naketom SIMBA SPECTRA Gateway otnpaBnsieT coobLieHve BestPrices ¢ 06HOBMEH-
HbIMW JTYYLLIMMU LLlEHaMU MO TPEM UHCTPYMEHTaM.

{ Packet header:
MsgSegNum=105805 MsgSize=N MsgFlags={ LastFragment:® StartOfSnapshot:® EndOfSnapshot:0
IncrementalPacket:1 } SendingTime=20201014070029621
1
{ Incremental packet header:
TransactTime[60]=152831685239757 ExchangeTradingSessionID[5842]=50091
1
{ SBE Header:
BlockLength=M TemplateID=14 SchemaID=19780 Version=4
1
{ SBE Message:
Sequence: NoMDEntries[268] = 3 {
[0]: SecurityID[48]=1 MktBidPx[645]=9223372036854775807 MktOfferPx[646]=9223372036854775807
MktBidSize[22001]=-9223372036854775808 MktOfferSize[22002]=-9223372036854775808
[2]: SecurityID[48]=2 MktOfferPx[646]=88550 MktOfferSize[22002]=10
MktBidPx[645]=9223372036854775807 MktBidSize[22001]=-9223372036854775808
[3]: SecurityID[48]=3 MktBidPx[645]=1050 MktBidSize[22001]=5
MktOfferPx[646]=9223372036854775807 MktOfferSize[22002]=-9223372036854775808

Btopbim naketom SIMBA SPECTRA Gateway otnpasnsieT coobueHusa OrderUpdate n OrderExecution.

{ Packet header:

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

}
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{ Incremental packet header:

TransactTime[60]=152831685239757 ExchangeTradingSessionID[5842]=50091

3

{ SBE Header:

BlockLength=M TemplateID=4 SchemaID=19780 Version=4

3

{ SBE Header: BlockLength=M TemplateID=15 SchemaID=19780 Version=4 }

{ SBE Message:

MDUpdateAction[279]=0 MDEntryType[269]=0 MDEntryID[278]=1923533655070736409 SecurityID[48]=3
RptSeq[83]=16 MDEntryPx[270]=1050 MDEntrySize[271]=20 MDFlags[20017]=134217729

{ SBE Header: BlockLength=N TemplateID=16 SchemaID=19780 Version=4 }

{ SBE Message:

MDUpdateAction[279]=0 MDEntryType[269]=1 MDEntryID[278]=1923533655070736409 SecurityID[48]=1
RptSeq[83]=15 LastPx[31]=87500 LastQty[32]=5

TradeID[1003]=1923533655070736390 MDFlags[20017]=2199157473285

{ SBE Header: BlockLength=N TemplateID=16 SchemaID=19780 Version=4 }

{ SBE Message:

MDUpdateAction[279]=0 MDEntryType[269]=0 MDEntryID[278]=1923533655070736407 SecurityID[48]=1
RptSeq[83]=16 LastPx[31]=87500 LastQty[32]=5

TradeID[1003]=1923533655070736390 MDFlags[20017]=4398180728837

{ SBE Header: BlockLength=N TemplateID=16 SchemaID=19780 Version=4 }

{ SBE Message:

MDUpdateAction[279]=0 MDEntryType[269]=0 MDEntryID[278]=1923533655070736409 SecurityID[48]=2
RptSeq[83]=20 LastPx[31]=88550 LastQty[32]=5

TradeID[1003]=1923533655070736391 MDFlags[20017]=2199157489669

{ SBE Header: BlockLength=N TemplateID=16 SchemaID=19780 Version=4 }

{ SBE Message:

MDUpdateAction[279]=0 MDEntryType[269]=1 MDEntryID[278]=1923533655070736407 SecurityID[48]=2
RptSeq[83]=21 LastPx[31]=88550 LastQty[32]=5

TradeID[1003]=1923533655070736391 MDFlags[20017]=4398180745221

{ SBE Header: BlockLength=N TemplateID=16 SchemaID=19780 Version=4 }

{ SBE Message:

MDUpdateAction[279]=1 MDEntryType[269]=0 MDEntryID[278]=1923533655070736409 SecurityID[48]=3
RptSeq[83]=17 MDEntryPx[270]=1050 MDEntrySize[271]=15 LastPx[31]=1050 LastQty[32]=5
TradeID[1003]=1923533655070736392 MDFlags[20017]=2199157473281

{ SBE Header: BlockLength=N TemplateID=16 SchemaID=19780 Version=4 }

{ SBE Message:

MDUpdateAction[279]=2 MDEntryType[269]=1 MDEntryID[278]=1923533655070736407 SecurityID[48]=3
RptSeq[83]=18 MDEntryPx[270]=1050 LastPx[31]=1050 LastQty[32]=5
TradeID[1003]=1923533655070736392 MDFlags[20017]=4398180728833

{ SBE Header: BlockLength=M TemplateID=15 SchemaID=19780 Version=4 }

{ SBE Message:

MDUpdateAction[279]=0 MDEntryType[269]=1 MDEntryID[278]=1923533655070736410 SecurityID[48]=3
RptSeq[83]=19 MDEntryPx[270]=1050 MDEntrySize[271]=10 MDFlags[20017]=35184506306561

{ SBE Header: BlockLength=N TemplateID=16 SchemaID=19780 Version=4 }
{ SBE Message:
MDUpdateAction[279]=0 MDEntryType[269]=1 MDEntryID[278]=1923533655070736409 SecurityID[48]=1
RptSeq[83]=17 LastPx[31]=87500 LastQty[32]=10
TradeID[1003]=1923533655070736393 MDFlags[20017]=2199157473285
3
{ SBE Header: BlockLength=N TemplateID=16 SchemaID=19780 Version=4 }
{ SBE Message:
MDUpdateAction[279]=0 MDEntryType[269]=0 MDEntryID[278]=1923533655070736410 SecurityID[48]=1
RptSeq[83]=18 LastPx[31]=87500 LastQty[32]=10
TradeID[1003]=1923533655070736393 MDFlags[20017]=39582552817669
3
{ SBE Header: BlockLength=N TemplateID=16 SchemaID=19780 Version=4 }
{ SBE Message:
MDUpdateAction[279]=0 MDEntryType[269]=0 MDEntryID[278]=1923533655070736409 SecurityID[48]=2
RptSeq[83]=22 LastPx[31]=88550 LastQty[32]=10
TradeID[1003]=1923533655070736394 MDFlags[20017]=2199157489669
3
{ SBE Header: BlockLength=N TemplateID=16 SchemaID=19780 Version=4 }
{ SBE Message:
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MDUpdateAction[279]=0 MDEntryType[269]=1 MDEntryID[278]=1923533655070736410 SecurityID[48]=2
RptSeq[83]=23 LastPx[31]=88550 LastQty[32]=10

TradeID[1003]=1923533655070736394 MDFlags[20017]=39582552834053

3

{ SBE Header: BlockLength=N TemplateID=16 SchemaID=19780 Version=4 }

{ SBE Message:

MDUpdateAction[279]=1 MDEntryType[269]=0 MDEntryID[278]=1923533655070736409 SecurityID[48]=3
RptSeq[83]=20 MDEntryPx[270]=1050 MDEntrySize[271]=5 LastPx[31]=1050 LastQty[32]=10
TradeID[1003]=1923533655070736395 MDFlags[20017]=2199157473281

3

{ SBE Header: BlockLength=N TemplateID=16 SchemaID=19780 Version=4 }

{ SBE Message:

MDUpdateAction[279]=2 MDEntryType[269]=1 MDEntryID[278]=1923533655070736410 SecurityID[48]=3
RptSeq[83]=21 MDEntryPx[270]=1050 LastPx[31]=1050 LastQty[32]=10
TradeID[1003]=1923533655070736395 MDFlags[20017]=39582552817665

3

{ SBE Header: BlockLength=M TemplateID=15 SchemaID=19780 Version=4 }

{ SBE Message:

MDUpdateAction[279]=0 MDEntryType[269]=0 MDEntryID[278]=1923533655070736411 SecurityID[48]=2
RptSeq[83]=24 MDEntryPx[270]=88550 MDEntrySize[271]=10 MDFlags[20017]=35184372088833

{ SBE Header: BlockLength=N TemplateID=16 SchemaID=19780 Version=4 }

{ SBE Message:

MDUpdateAction[279]=2 MDEntryType[269]=0 MDEntryID[278]=1923533655070736411 SecurityID[48]=2
RptSeq[83]=25 MDEntryPx[270]=88550 LastPx[31]=88550 LastQty[32]=10
TradeID[1003]=1923533655070736396 MDFlags[20017]=37383395344385

3

{ SBE Header: BlockLength=N TemplateID=16 SchemaID=19780 Version=4 }

{ SBE Message:

MDUpdateAction[279]=1 MDEntryType[269]=1 MDEntryID[278]=1923533655070736408 SecurityID[48]=2
RptSeq[83]=26 MDEntryPx[270]=88550 MDEntrySize[271]=10 LastPx[31]=88550 LastQty[32]=10
TradeID[1003]=1923533655070736396 MDFlags[20017]=4398046511105

3

{ SBE Header: BlockLength=M TemplateID=15 SchemaID=19780 Version=4 }

{ SBE Message:

MDUpdateAction[279]=0 MDEntryType[269]=1 MDEntryID[278]=1923533655070736412 SecurityID[48]=1
RptSeq[83]=19 MDEntryPx[270]=87500 MDEntrySize[271]=10 MDFlags[20017]=35184372088833

{ SBE Header: BlockLength=N TemplateID=16 SchemaID=19780 Version=4 }

{ SBE Message:

MDUpdateAction[279]=2 MDEntryType[269]=1 MDEntryID[278]=1923533655070736412 SecurityID[48]=1
RptSeq[83]=20 MDEntryPx[270]=87500 LastPx[31]=87500 LastQty[32]=10
TradeID[1003]=1923533655070736397 MDFlags[20017]=37383395344385

{ SBE Header: BlockLength=N TemplateID=16 SchemaID=19780 Version=4 }

{ SBE Message:

MDUpdateAction[279]=2 MDEntryType[269]=0 MDEntryID[278]=1923533655070736406 SecurityID[48]=1
RptSeq[83]=21 MDEntryPx[270]=87500 LastPx[31]=87500 LastQty[32]=10
TradeID[1003]=1923533655070736397 MDFlags[20017]=4398046515201

}

4.2.5. BoccTaHOB/1IEHUE NPOoNyLEeHHbIX AaHHbIX U3 CHAMLLIOT NOTOKOB

BoccTaHOB/IEHVE JaHHbIX U3 CHAMLLOT NOTOKOB (Snapshot Feed) MOXeT GbITb UCMOML30BAHO AJ1st NOJTyHYeHNst 60/1bLIOM0 06bEMA NOTEPSIH-
HbIX AaHHbIX, /151 MO3AHEr0 NOAK/UYEHMWS K TOPram Wan Npu pectapTe nocre c60eB.

B cHanLwoT noTokax B LyK/Ie pacnpoCTPaHATCA Cpesbl aKTVBHbIX 3aBOK. Hymepaums coo6LLeHNI B KaXA0M LiMKIe OTNpaBky CHaNLWOoTOB
HaunHaeTcsa ¢ "1". [osToMy BCe CHanNLWOThI c/iedyeT cuMTaTb MoslyYeHHbIMU, KOr4a NpuxoauT coobLleHre ¢ NopsiaKoBbiIM HoMepom "1
KOTOpOE OTHOCUTCA K CNeaytoLemy LnK/y.

B kaxgom coobuweHun OrderBookSnapshot (msg id=17) B none LastMsgSegNumProcessed (Tag=369) TpaHcaupyeTcs Homep
MsgSegNum nocnegHero coobLeHns, OTNPaBNEHHOTO B MHKPEMEHTa/TbHbIV MOTOK HA MOMEHT reHepaLumy TeKyLLEero cHanwioTa, a B none
RptSeq (Tag=83) TpaHcnmpyeTca Homep RptSeq nocnegHero MHKPeMeHTaslbHOr0 OGHOBEHUA NO MHCTPYMEHTY, BOLUEALIEro B TeKyLuii
CHanwwoT. Takum 06pa3om, No nNponycky B nocnefoBaTenbHOCTM MsgSeqNum MOXHO onpefenuTb MPOU30LLEALLYIO MOTEPHO AaHHbIX, a No
nponycky B nocnefoBatenbHOCTAX RptSeq onpefenuThb, N0 KakMM UMEHHO MHCTPYMEHTaM AaHHble NPONyLLEHbI.

Mpouenypa BOCCTAHOB/IEHUSA:

* He npekpatias cnywartb NOTOKM WHKPeMeHTaslbHbIX OGHOBNEHUIA U Hakan/MBas nosiydyaemble COOBLLEHUS, HayaTb CnyLwwaTb MOTOKW
Snapshot.

e [Monyuntb NO 3TMM NOTOKam aKTyaﬂbeIVl CHanLwot.
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* TMPUMEHUTb NONYYEHHbI CHANLWOT. N5 KaXA0ro MHCTPYMEHTA CriefyeT 0TOPOCUTb U3 HAKOM/EHHbIX JaHHbIX BCe COOOLLEHNA C HoMe-
pamu o 3HayveHus LastMsgSeqNumProcessed (Tag=369) BK/IOUMTENBHO M NMPUMEHUTL BCE OCTaBLUMECS.

MepecTtatb cnywartb NOTokM Snapshot.

4.2.6. BocctaHOB/IeHUe NponyLeHHbIX AaHHbIX B oTgaenbHoii TCP ceccum (TCP Replay)

Cepsuc TCP Replay nossonsiet nosb3oBaresto B 0TAe/bHOM TCP ceccum 3anpocuTh NOBTOP NAaKeToB, paHee ony6/MKOBaHHbIX B MOTOKaxX
Incremental. [laHHbI cnoco6 BOCCTAHOBNEHUS HE SIB/ISIETCS! BbICOKONPOW3BOANTESBHbLIM, U €10 CIedyeT UCMONb30BaTh TO/BKO B KpaiiHem
Crlyyae 1 TO/bKO f/151 3anpoca He6GOosIbLIOMO KOMMUYECTBA MPOMYLLEHHbIX MaKETOB.

CueHapwii BocCTaHOBNEHUS:

KnueHT oTnpaBnsieT Ha cepBUC CECCUOHHOE coobLLeHre Logon (msg id=1000).

CepBuc oTnNpasnsieT KINeHTY coobLieHne Logon (msg id=1000), nogTeepxaas yCTaHOBKY CECCUMN.

KNMeHT oTnpasnsieT Ha cepBUC COobLLEHNE NprKnagHoro yposHs MarketDataRequest (msg id=1002), B KOTOPOM yKa3bIBAETCS AuanasoH

3anpaliBaeMblX NakeToBs.

CepBuc OTNpaBAsSeT KIMEHTY HAGOP 3aNPOLLEHHbIX NAKETOB MHKPEMEHTA/IbHbLIX COOBLLEHNIA.

CepBuc OTNpaBnseT KINEHTY coobLieHne Logout (msg id=1001).

KNMeHT NoATBEPXAAET 3aBepLUeHne ceccum, OTNpaB/ss Ha cepBuc coobLieHne Logout (msg id=1001).

Cepsuic 3akpbiBaeT TCP coeguHeHue.

SIMBA
Client SPECTRA
Gateway
T T
| |
| Logon |
I —»
| |
L Logon |
Iy I
| MarketDataRequest |
| ApplBegSegqNum=1 |
ApplEndSeqNum=N
l 3!
[ d
L |
alt y [Successful] |
| |
I9op [N times] |'
I IncrementalPacket |
€ i
| |
| |
| |
:4 Logout :
| |
Logout =|
| |
| |
[Failure]I I
| Logout
¢ '
| |
| |

Puc. 13. fivarpamma. BoccTaHOB/IEHME NPONYLEHHbIX AaHHbIX B oTAenbHoi TCP ceccumn

CoobuieHuns Logon (msg id=1000), MarketDataRequest (msg id=1002), Logout (msg id=1001) nmetoT cpopmar, onucaHHbIli B pasaene
"2.3.2. dopmar naketa Snapshot”.

[ns cepuca TCP Replay ycTaHOB/EHbI cneayowme orpaHnyeHmns:

MapameTtp 3HaueHue

OonucaHue

MakcrmasnibHoe KOMMYEeCTBO aKTUBHBLIX COEAVHEHWH |2
Ha IP agpec

Bbl MOXETe yCTaHOBUTb He 60/1ee yKasaHHOTo KOIM4eCTBa akTBHbIX
TCP coegvHeHwnii ¢ ogHoro IP agpeca. NonbiTka ycTaHoBUTL 60/1b-
Lee KONM4ecTBO COeANHEHWIA ByAET OTKOHEHA.
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MapamveTtp 3HaueHue OnucaHve
MakcumManbHoe KOMYecTBO COeanHeHWid 3a aeHb Ha | 1000 Bbl MOXeTe ycTaHOBUTbL He 6onee ykasaHHoro konnyectsa TCP co-
IP agpec efiMHeHnn ¢ ogHoro IP agpeca 3a AeHb. [ononHUTeNbHbIE NOMbITKY
NOAKNIOYEHNS By YT OTK/IOHEHBI.
MakcumanbHoe KonmyecTBo coobLueHuii B 3anpoce | 1000 3anpoc OTK/I0HAETCS, eCNM KONIMYECTBO 3arnpoLLEHHbIX CO0BLLEeHWI
npeBblLLAET yKazaHHoe 3HaYeHue.
Bpemsi oxuaaHusa 3anpocoB OT KNeHTa 1 CoefiMHeHVe npekpaLlaeTcs, eCcn B TeHEHNE yKa3aHHOro Konunye-

CTBa CeKyHA:

* KnueHT He otnpasun cooblieHne Logon nocrne ycTaHOB/EHUA
TCP coefnHeHus.

* KnueHT He oTnpaBun coobleHne MarketDataRequest nocne no-
nyyeHns coobLieHns Logon.

 KfMeHT He oTBETUN coO6LLEHMEM Logout Ha coobLueHne Logout
OT cepBepa.

4.2.7. OunctKa u c6poc HoMepoB COOOGLLEHUIA

SIMBA SPECTRA Gateway BbINO/THAET O4NCTKY AaHHBIX U COPOC HOMEPOB COOBLLEHNI KaXKblli AeHb, BO BPeMSI TEXHO/I0TMYECKOro nepe-
pbiBa (00:00 — 05:50 UTC+3, Taiim3oHa MSK).

Mocne ouncTKM 1 c6poca HOMEepPOB TPAHCIMPYHOTCS CeflytoLime COOBLLEHNS:

» CoobLieHne ceccmoHHoro ypoBHsa SequenceReset (msg id=2) co 3HadeHnem "1" B nonie NewSeqNo. Npy nonyyeHnr aToro coobLeHms
K/IMEHTCKas cMcTeMa [0/HKHA YCTaHOBUTb CUETUMK CO06LLeHMI B 3HaveHe NewSeqNo 1 copocnTb HoMepa 06HOBEHMI RptSeq B 3Ha-

yeHue "1".

» CoobuieHne EmptyBook (msg id=4) co 3HaueHusmu noneii: ExchangeTradingSessionID = nullValue, LastMsgSegNumProcessed = 0.
KnueHT gomkeH o6paboTaTb 3TO COOOLLEHME B COOTBETCTBUM C ONUCAHMEM, NPUBEAEHHBLIM HUKe (CM. pa3gen “4.2.8. ObpaboTka coob-

LweHns EmptyBook").

4.2.8. O6paboTKka coobweHmna EmptyBook

B pasgene npuseaeHbl BCe BO3MOXHbIE BapuaHTbl coobLueHns EmptyBook (msg id=4) n cnocobbl ux 06paboTku Ha KInMeHTe.

KnueHT co6upaeT KHUTYy aKTUBHbIX 3aABOK (CTakaH):

Co6biTne

3HaueHus nonei

[AeilicTBUA KNueHTa

CTapT Wio3a BO BPEMS TEXHO-
noruyeckoro nepepsia (00:00 —
05:50 UTC+3, Taiim3oHa MSK)

ExchangeTradingSessionID
nullValue
LastMsgSegNumProcessed = 0

BbINOMHAET O4YNCTKY CTakaHoB. [MonyyaeT HOBble CTakaHbl B Buae
coobueHwnin OrderUpdate (msg id=15) n ganee npogonxaeTt ux ob-
HOB/SITb UHKPEMEHTA/IbHBIMU COOBLLEHNAMM.

KnupuHr

ExchangeTradingSessionID !
nullValue
LastMsgSegNumProcessed
nullValue

BbINOMHSAET OUMCTKY CTakaHoB. MonyyYaeT HOBble CTakaHbl (MHOMo-
[HEeBHble 3asBKU, NEPEBbICTAB/IEHHbIE B HOBYH) TOPTOBYH CECCUIO)
B BuAe coobueHuii OrderUpdate (msg id=15) n ganee npogomkaet
NX 0BHOBNATb UHKPEMEHTA/TbHBIMU COOBLLEHUSIMU.

BoccTtaHoBneHne nocne c6os
WA BHENIAHOBOIO COObITUS

ExchangeTradingSessionID
nullValue
LastMsgSeqNumProcessed > 0

BbinonHser O4YNCTKY CTakaHOoB. I'IonyqaeT HOBble CTakaHbl B Buae
coobueHwnii OrderUpdate (msg id=15) n ganee npogosnxaet nx ob-
HOB/MATb UHKPEMEHTa/IbHbIMU COO6LLLeHI/IF|MI/I.

KnueHTt c06v|pae'r Nor 3asiBOK:

Co6bITne

3HaueHus nonei

AelicTBuUA KNneHTa

CrapT wWwo3a BO BPEMS TEXHO-
noruyeckoro nepepsisa (00:00 —
05:50 UTC+3, TaiiM3oHa MSK)

ExchangeTradingSessionID
nullValue
LastMsgSegNumProcessed = 0

MonyyaeT HoBble CTakaHbl B Buae coobuieHunii OrderUpdate (msg
id=15) c BbicTaBneHHbIM hnarom PossDupFlag B none MsgFlags u
[anee npofo/mKaeT HakanMBaTb /10T MHKPeMeHTalbHbIMK Co06LLe-
HUSIMW.

KnvpuHr

ExchangeTradingSessionID =

nullValue
LastMsgSegNumProcessed
nullValue

MonyyaeT MHOrOAHEBHblE 3asiBKW, NepeBbICTaB/IeHHblE B HOBYIO
TOProBylo ceccuio, B BUAe coobuyeHuii OrderUpdate (msg id=15) u
Janee npogomkaeT HakanMBaTb /10T MHKPeMeHTalbHbIMK CO06LLe-
HUSAMW.

BocctaHoBneHve nocne c6os
UM BHEMN1aHOBOTO COGLITUSA

ExchangeTradingSessionID
nullValue
LastMsgSeqNumProcessed > 0

OTMeHseT MNOCMEfHIO He3aBepLUEHHYI0 TpaH3akuuio MaTruyuH-
ra ¢ Homepamu COOGLEHW GONbLINMKW, YEeM HOMEep W3 nons
LastMsgSegNumProcessed. lNonyyaer n ob6pabaTbiBaeT HOBble
CTakaHbl B Buge coobueHnin OrderUpdate (msg id=15) c BbicTa-
BfIeHHbIM dhnarom PossDupFlag B none MsgFlags n ganee npogon-
XaeT HakanMBaTb /10T MHKPEMEHTa/IbHbIMU COOBLLEHNSAMU.
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4.2.9. CoOpKa KHUIM aKTUBHbIX 3as1BOK

KnneHTy gns c60pku KHUMM akTUBHBIX 3asBOK (CTakaHa) 13 noTtoka Incremental Tpebyetcs obpabaTbiBaTb TONbKO coobLieHns OrderUpdate
n OrderExecution, B KOTOpbIX He BbicTassieH gonar: 0x4 (NonQuote) - BHecucTeMHas 3asBka UM BHECUCTEMHASA CAeNnka.

Mpy NonyyeHun KHUMM aKTUBHBLIX 3asBOK (CTakaHa) M3 notoka Snapshot B coobueHusx OrderBookSnapshot Tpebyetcs o6pabatbiBaTbh
TONbKO 3as1BKU, B KOTOPbIX He BbicTasneH dunar: 0x4 (NonQuote) - BHeCMCTEMHasA 3asiBKa.

4.2.10. 'pynnoBble cTaTyCbl UHCTPYMEHTOB

SIMBA SPECTRA Gateway pa3gaeT cTtaTycbl MHCTPYMEHTOB MO pynnam MHCTPYMeHTOoB (coobuueHune SecurityGroupStatus). K ogHomy
VNHCTPYMEHTY MOXET ObITb NPYMEHEHO HECKO/IbKO TPYMMOBbIX CTATyCOB, COOTBETCTBEHHO OfMH MHCTPYMEHT MOXET BXOAWTb B HECKO/IbKO
rpynn. Pasgaya cratyca MHCTPYMeHTa no rpynnamM (MHCTPYMEHTOB MHOTO, Fpynn Maso) No3BO/SET 3KOHOMUTb Tpadouk, Tak Kak He Hajo
nosy4yatb 06HOB/IEHUA NO BCEM VHCTPYMEHTaM, a Takxe MoBbILLAeT CKOPOCTb pacyeTa camoro ctaryca MHCTPYMEHTOB.

4.2.10.1. ANropuTM BbI4YMC/IEHNSI TOProBOro ctaryca MHCTpyMeHTa U3 ctaTycoB rpynn

VIHCTpYMeHT BXOAWT B OAHY wnu Gonee rpynn. Kaxpaas rpynna vMeeT ToproBblii cTaTyc B none SecurityTradingStatus coo6uyeHus
SecurityGroupStatus. /TOroBbIii CTaTyc MHCTPYMEHTA - 3TO XyALWUiA (Camblii CTPOrUii) M3 CTaTycoB Ipynn, B KOTOPbIE BXOAUT UHCTPYMEHT.
ToproBble cTaTychbl rpynMbl UHCTPYMEHTOB:

e '18' - 3anpeLleHo BCE.

e '2'- 3anpeLLeHo BCe KPOME CHATUSA 3aABKU.

» '123' - 3anpeLleHo yBenmyeHne nosnumn.

» '119' - C60p 3a59BOK B ayKLMOH OTKPbITUS.

» '17' - Pa3peLleHo Bce.

CraTycbl NepeyncrieHbl B nopagke yobiBaHWs npropuTteta (CTPOrocT! orpaHnyeHuns).

KnveHT moxeT no coobuieHnam SecurityDefinition n SecurityGroupStatus caMocTosiITeNIbHO paccunTaTh TOProBbIiA CTaTyCc MHCTPYMEHTA Mo
cnepytoLemy anroputmy:

1. KNMEeHT NoAnvcbIBaeTCs Ha TONWKY NoToka Instrument Incremental 1 coxpaHsieT NonyyeHHble coobLieHus SecurityGroupStatus.

2. KNneHT nonyyaeT cHanLoT MHCTPYMEHTOB (coobuieHne SecurityDefinition ogHO Ha Kaxaplii MHCTPYMEHT) 13 TONUKOB NoToka Instrument
Replay. B coobuweHun npussaska K PBK, cekumsam, pexumy TOPros 1 rpynne MHCTPYMEHTOB nepefaétcs B nonsix: BaseContractID,
SectionID, TradeModelD, GroupMask. ®ukcmpyeT CMCOK MHCTPYMEHTOB U UX NPUBA30K, B TeYeHVe TOProB 3TOT CNNCOK He MEHSETCS.

3. KnneHT nonyyaeTt cHanwoT rpynnoBbIX CTaTyCOB MHCTPYMEHTOB (cooblieHus SecurityGroupStatus) M3 TOMUKOB noToka Instrument
Replay.

4. CTpOWT KOHTEIHEP MHCTPYMEHTOB instrument_state no 3anmcsiM 13 cHanwoTta coobueHmnii SecurityDefinition 1 13 cHanwoTa coobLeHwiA
SecurityGroupStatus. 2neMeHTbl KOHTEliHepa:

» SecuritylD — YHuKasbHbIl NAEHTUMKATOP MHCTPYMEHTA.

* TradeModeMask - Pexxum TOproB, B KOTOpPbI/i BXOAWUT MHCTPYMEHT. 3HauyeHne u3 nons TradeModelD npeobpasyeT B MacKy C OgHUM
BK/1IIOYEHHbIM 6uTOM (chnarom).

» GroupMask — Macka, B KOTOpOW BK/ItOUEHbI 6UTbI (dh/1arn) ¢ Homepamu rpynrn, B KOTOPble BXOAUT AaHHbIA MHCTPYMEHT.

SectionID - NgeHTudukatop cekummu.
» BaseContractID - NaeHTudpukatop ®BK (hbrouepcHoro 6a3oBoro KOHTpakTa).

» KoHTeitHep map<SecurityGrouplD, SecurityTradingStatus> security_groups_map. map — 3T0 OTCOPTUPOBaHHbIi accoLUMaTUBHbI
KOHTelHep, cogepxaliuii napbl KoY-3Ha4YeHNe C YHUKaUTbHBIMUN K/loHaMu.

5. O6paboTka coobLyeHnsa SecurityGroupStatus BbINONHAETCA cneayoLLmm obpasom.

[insa kaxgoro nonyyeHHoro coobleHuns no nonto HaltType onpegensiet Tun rpynnoBoro cratyca v BbINO/IHAET COOTBETCTBYIOLLYH 06pa-
60TKY:

a. '0' - EmptyHalts.
KnneHT Jo/mKeH BO BCEX MHCTPYMEHTaX B KOHTEHEpE instrument_state ouMcTUTb KOHTEHEP security_groups_map.
b. '1' - Ha Toprosyto ceccuio.

KnueHT gomkeH BO BCeX MHCTPYMeHTax B KOHTeliHepe instrument_state B KOHTeliHep security_groups_map [06aBuTb 3/1EMEHT C
nonsmu: SecurityGrouplD, SecurityTradingStatus. Ecnv Takoli 3NeMeHT yXe eCTb B KOHTeiHepe, TO K/IMEHT A0/KeH 06HOBUTH B
anemeHTe 3HayeHue nons Security TradingStatus Ha 3HaueHwe nons SecurityTradingStatus, B3siToe U3 06pabarbiBaemMoro coobLUeHns
SecurityGroupStatus.
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c. '2' - CeKkuus.

KNueHT Ao/mkeH HaWTu B KOHTelHepe instrument_state Bce MHCTPYMEHTbI, ¥ KOTOPbIX 3HayeHue nons SectionlD coBnagaeT co
3HaueHmem nons SectionlD n3 obpabatbiBaemoro coobuieHus SecurityGroupStatus. B HalifjeHHbIX MHCTPYMEHTax B KOHTeilHep
security_groups_map fo6aButb anemMeHT ¢ nonsmu: SecurityGrouplD, SecurityTradingStatus. Ecv Takoi 31eMeHT ye eCTb B KOH-
TeiHepe, TO K/IMEHT [0/HKEH 0GHOBUTL B 3/1IeMeHTe 3HadeHme nons SecurityTradingStatus Ha 3HaueHve nons Security TradingStatus,
B3ATOE 13 06pabaTbiBaEMOro coobLleHns SecurityGroupStatus.

d. '3' - Cekuus + Pexum Topros.

KnueHT fomkeH HailTu B KOHTelHepe instrument_state Bce MHCTPYMEHTbI, Y KOTOPbIX 3Ha4YeHne nons SectionlD coBnagaet co 3Ha-
yYeHnem nons SectionlD 13 obpabatbiBaemoro cooblieHuss SecurityGroupStatus, n 3HaveHve nona TradeModeMask coBnagaeT co
3HaueHuneM nonst TradeModeMask 13 o6pabatbiBaemoro coobueHust SecurityGroupStatus. B HailieHHbIX MHCTPYMEHTaX B KOHTeHep
security_groups_map fo6asuTb 3n1eMeHT ¢ nonsmu: SecurityGrouplD, SecurityTradingStatus. Ecniv Takoii 31€MEHT yXe ecTb B KOH-
TeliHepe, TO KNIMEHT A0/MKEH 06HOBUTL B 3/IeMeEHTe 3HadeHve nons SecurityTradingStatus Ha 3HaueHue nons SecurityTradingStatus,
B3ATOE N3 06pabaTbiBaEMOro coobLueHns SecurityGroupStatus.

e. '4' - dbK.

KnneHT gonxeH HaliT B KOHTElHepe instrument_state Bce MHCTPYMEHTbI, Y KOTOPbIX 3HaYeHve nons BaseContractID coBnagaet co
3HayeHneMm nona BaseContractlD n3 o6pabaTbiBaemoro coobleHns SecurityGroupStatus. B HaliieHHbIX MHCTPYMEHTax B KOHTeliHep
security_groups_map o6asuTb 3neMeHT ¢ nonsmu: SecurityGrouplD, SecurityTradingStatus. Ecniv Takoii 31€MeHT yXe ecTb B KOH-
TeliHepe, TO KNNEHT A0/MKeH 06HOBUTL B 3a5ieMeHTe 3HadeHve nons SecurityTradingStatus Ha 3HaueHue nons SecurityTradingStatus,
B35ATOE 13 06pabaTbiBaeMoro coobuieHns SecurityGroupStatus.

f. '5'- IHCTpyMEHTbI U3 pexunma TOpros.

KNueHT Jo/mKeH HailTh B KOHTeliHepe instrument_state BCe MHCTPYMEHTLI, Y KOTOPbIX 3HaveHne nons TradeModeMask coBnagaet co
3HaueHnem nonsa TradeModeMask n3 o6pabarbiBaemoro coobueHmns SecurityGroupStatus. B HaieHHbIX MHCTPYMEHTaX B KOHTeNHep
security_groups_map fo6aButb anemMeHT ¢ nonsmu: SecurityGrouplD, SecurityTradingStatus. Eciv Takoi 31eMeHT ye eCTb B KOH-
TelHepe, TO K/IMEHT [0/HKEH 0GHOBUTL B 3/1IeMeHTe 3HadeHmne nons SecurityTradingStatus Ha 3HaueHve nons Security TradingStatus,
B3ATO€ 13 06pabaTbiBaEMOro coobLeHns SecurityGroupStatus.

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

KnneHT fo/mkeH HaiiT B KOHTeliHepe instrument_state Bce MHCTPYMEHTbI, Y KOTOPbIX 3HaveHve nons TradeModeMask coBnapaet
co 3HayeHnem nons TradeModeMask 13 obpabaTbiBaeMoro coobleHns SecurityGroupStatus, 1 3HavyeHne nons BaseContractlD
coBnagaet co 3HadyeHnem nonsa BaseContractlD n3 ob6pabartbiBaemMoro coobLeHust SecurityGroupStatus. B HaliieHHbIX MHCTPYMEH-
Tax B KOHTeWHep security_groups_map fobaBuTb a/1eMeHT ¢ nonsmu: SecurityGrouplD, SecurityTradingStatus. Ecnun Takoit ane-
MEHT Y€ eCTb B KOHTEeliHepe, TO KMEHT A0/MKEH OGHOBUTL B 3/1IeMeHTe 3HadeHne nona SecurityTradingStatus Ha 3HauyeHue nons
SecurityTradingStatus, B3saToe 13 o6pabartbiBaeMoro coobueHus SecurityGroupStatus.

h. '7' - Fpynna NHCTPyMEHTOB.

KnneHT pomxeH HaiiT B KOHTelHepe instrument_state BCe WHCTPYMEHTbI, Yy KOTOPbIX B none GroupMask BKIOYEH 6UT
n3 nons GroupMask (instrument_state.GroupMask & SecurityGroupStatus.GroupMask != 0) u3 o6pabaTbiBaeMoro cooblie-
HMA SecurityGroupStatus. B HalifjeHHbIX MHCTPyMEHTax B KOHTeHep security_groups_map [06aBuTb 31eMeHT C Nonsamu:
SecurityGrouplD, SecurityTradingStatus. Ec/in Takoii 3nemeHT yXe ecTb B KOHTeliHepe, TO K/MEHT AO/MKEH OOHOBUTL B 3/1IEMEH-
Te 3HadyeHve nons SecurityTradingStatus Ha 3HauyeHne nons SecurityTradingStatus, B3sAToe M3 06pabarTbiBaEMOro COOOLLEHMS
SecurityGroupStatus.

i. '8 - pynna nHcTpymeHToB + PBK.

KNneHT [o/mkeH HaiTu B KOHTelHepe instrument_state BCe WHCTPYMEHTbI, y KOTOpbIX B nosie GroupMask BkIWUYEH 6UT 13
nona GroupMask (instrument_state.GroupMask & SecurityGroupStatus.GroupMask != 0) u3 o6pabaTbiBaeMOro Co06LEeHNs
SecurityGroupStatus, n 3HadeHue nons BaseContractlD coBnagaeT co 3HayeHvem nonsi BaseContractlD n3 obpabarbiBaeMoro
coobLeHnsa SecurityGroupStatus. B HaiigeHHbIX MHCTPYMEHTax B KOHTEWHep security_groups_map Ao6aBuTb 3/1€MEHT C Mons-
mu: SecurityGrouplD, SecurityTradingStatus. Ecnv Takoil anemeHT yxe eCTb B KOHTeHepe, TO K/IMEHT JO/MKeH OOHOBWUTL B arie-
MeHTe 3HauyeHue nons SecurityTradingStatus Ha 3HaueHne nons SecurityTradingStatus, B3saTOe 13 06pabaTbiBAEMOro COOOLLEHNS
SecurityGroupStatus.

6. BO3MOXeH BapuaHT, korga coobLueHus SecurityGroupStatus KIMeHT Noyynn BO BPEMS YTEHUS CHAMLIOTA, B 3TOM C/lyyae KIMeHT [of1-
)XEH COXpaHEHHbIe B MyHKTe 1 cooblueHnst o6paboTaTb No airopuTMy, ONMcaHHOMY B NyHKTe 5.

7. KnveHT nepekstoyaeTca Ha Tonuku notoka Instrument Incremental. MNonyyaet n obpabatbiBaeT coobLieHns SecurityGroupStatus no
anropuTMy, on1caHHoOMy B NyHkTe 5.

8. OnpefeneHve TEKYLLEro cTaTyca MHCTPYMEHTA BbIMNOJTHAETCS CIefyoLMM 06pa3oM.

B anemeHTe KoHTeliHepa instrument_state KIMEHT MPOX0AMT MO 35IeMeHTaM KoHTeliHepa map<SecurityGrouplD, SecurityTradingStatus>
security_groups_map 1 onpegensieT TeKyLLWiA cTaTyC MHCTPYMEeHTa Kak HauxyALwmii B nopsigke yobiBaHWs npuopuTeTta (CTporocTy orpa-
HUYeHWs) No 3HavyeHuaM nons SecurityTradingStatus.
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5. KoHhurypauyumsa wnrosa

KoHchurypaumoHHblili chaiin cogepXxvT ABe CEKLMU C ONMUCaHNEM MHKPEMEHTa/bHBIX TPYNM U ABe CEKLMM C ONMCaHWEM CHAMNLWOTHbIX rpynn.
MapameTpsbl, cogepxatimecs B CEKLUN:

MapameTtp 3HayeHue no Mpumep OnucaHue
ymMonyaHuo 3HavyeHnsa
type Incremental Tun MyNbTUKACT rpynbl:

* Incremental

¢ Snapshot

protocol UDP/IP Tun TpaHCNOPTHOrO NPOTOKONA.

src-ip 91.203.253.233 Source IP agpec MynsTuKacT rpynnbl.

ip 239.195.10.40 IP agpec MynsTUKacT rpynbl.

port 44040 MopT MynbTUKACT rpynnbl.

maxKbps 0 0 BepxHuii niMmnT ckopocTy (B kunobutax/cekyHay) pasfaymn faHHbIX B rpyn-
ne:

0 - WelnuHr Tpadvka He BbINOJHSETCS, A/1S1 UHKPEMEHTA/IbHBIX TPy,

¢ 1024 - HacTpolika LWelinMHra As18 CHanWOoTHbIX rpyn.
feed A Tun uaa:

« A

B

daiin cogepXxnT OAHY CEKLMIO C onucaHuem napameTpos cepsuca TCP Replay:

MapameTtp 3HayeHue no Mpumep OnucaHue
yMon4yaHuio 3HaYeHus
type Historical Replay | Tun mMynbTUkacT rpynbl.
protocol TCP/IP Tvn TpaHCMOPTHOro NpPoTOKONA.
ip 91.203.253.240 IP agpec ansa nogktoydeHns k cepsucy TCP Replay.
ip 91.203.253.240 PesepBHbIit IP agpec gns nogkntoueHus k cepsucy TCP Replay.
port 7011 MopT gnsa nogknoyeHus K cepsucy TCP Replay.
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6. Cxema coooLeHNiA

<?xml version="1.0" encoding="UTF-8"?>
<?xml-stylesheet href="sbe_schema.xsl" type="text/xsl"?>
<sbe:messageSchema package="moex_spectra_simba" byteOrder="littleEndian" id="19780" version="6"
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">
<types>

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

<type name="uInt8NULL" presence="optional" primitiveType="uint8"/>

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

<type name="uInt32NULL" presence="optional" primitiveType="uint32"/>

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

<type name="uInt64NULL" presence="optional" primitiveType="uint64"/>

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

<type name="Int32NULL" presence="optional" primitiveType="int32"/>

<type name="Int64" primitiveType="int64"/>

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

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

<type name="String3" length="3" primitiveType="char"/>

<type name="String4" length="4" primitiveType="char"/>

<type name="String6" length="6" primitiveType="char"/>

<type name="String25" length="25" primitiveType="char"/>

<type name="String31" length="31" primitiveType="char"/>

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

<type name="DoubleNULL" presence="optional" primitiveType="double"/>

<type name="SecurityIDSource" presence="constant" length="1" primitiveType="char">8</type>

<type name="MarketID" presence="constant" length="4" primitiveType="char">MOEX</type>

<set name="MsgFlagsSet" encodingType="uint16">

<choice name="LastFragment" description="Message fragmentation flag" >0P</choice>

<choice name="StartOfSnapshot" description="Flag of the first message

in the snapshot for the instrument" >1</choice>

<choice name="EndOfSnapshot" description="Flag of the last message

in the snapshot for the instrument" >2</choice>

<choice name="IncrementalPacket" description="Incremental packet flag" >3</choice>

<choice name="PossDupFlag" description="Flag of the order book retransmission

in the incremental stream" >4</choice>
</set>

<composite name="MarketDataPacketHeader" description="Market Data Packet Header'">
<type name="MsgSegNum" primitiveType="uint32" description="Message sequence number"/>
<type name="MsgSize" primitiveType="uintl16" description="Message size includes size
of Market Data Packet Header'"/>
<ref name="MsgFlags" type="MsgFlagsSet" />
<type name="SendingTime" primitiveType="uint64" description="Sending time in number
of nanoseconds since Unix epoch, UTC timezone"/>

</composite>

<composite name="IncrementalPacketHeader" description="Incremental Packet Header">
<type name="TransactTime" primitiveType="uint64" description="Start of event processing time
in number of nanoseconds since Unix epoch, UTC timezone"/>
<type name="ExchangeTradingSessionID" primitiveType="uint32" presence="optional"
nullValue="4294967295" description="Trading session ID"/>
</composite>

<composite name="messageHeader" description="Template ID and length of message root">
<type name="blockLength" primitiveType="uint16"/>
<type name="templateId" primitiveType="uint16"/>

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

<composite name="groupSize" description="Repeating group dimensions" semanticType="NumInGroup">
<type name="blockLength" primitiveType="uint16"/>
<type name="numInGroup" primitiveType="uint8"/>

</composite>

<composite name="groupSize2" description="Repeating group dimensions" semanticType="NumInGroup">
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<type name="blockLength" primitiveType="uint16"/>
<type name="numInGroup" primitiveType="uint16"/>
</composite>

<composite name="Utf8String" description="Variable-length UTF-8 string">
<type name="length" primitiveType="uint16" semanticType="Length"/>
<type name="varData" length="0Q" primitiveType="uint8" semanticType="data"
characterEncoding="UTF-8"/>

</composite>

<composite name="VarString" description="Variable-length ASCII string">
<type name="length" primitiveType="uint16" semanticType="Length"/>
<type name="varData" length="0" primitiveType="uint8" semanticType="data"
characterEncoding="US-ASCII"/>

</composite>

<composite name="Decimal5" description="Price type in Spectra'" semanticType="Price'">

<type name="mantissa" description="mantissa" primitiveType="int64"/>

<type name="exponent" description="exponent" presence="constant" primitiveType="int8">-5</type>
</composite>

<composite name="Decimal5NULL" description="Price type in Spectra'" semanticType="Price'">
<type name="mantissa" description="mantissa" presence="optional" minValue="-9223372036854775808"
maxValue="9223372036854775806" nullValue="9223372036854775807" primitiveType="int64"/>
<type name="exponent" description="exponent" presence="constant" primitiveType="int8">-5</type>
</composite>

<composite name="Decimal2NULL" description="Price type in Spectra" semanticType="Price'">
<type name="mantissa" description="mantissa" presence="optional" minValue="-9223372036854775808"
maxValue="9223372036854775806" nullValue="9223372036854775807" primitiveType="int64"/>
<type name="exponent" description="exponent" presence="constant" primitiveType="int8">-2</type>
</composite>

<enum name="MDUpdateAction" encodingType="uInt8">

<validvalue name="New" description="New" >0</validvalue>

<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</validvalue>

<validvalue name="Offer" description="0ffer" >1</validvalue>

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

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

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

<enum name="SecurityTradingStatus" encodingType="uInt8NULL">

<validvalue name="TradingHalt" description="Trading halt" >2</validValue>

<validvValue 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="UnknownOrInvalid" description="Unknown or Invalid status" >20</validValue>

<validvalue name="PreOpen" description="Pre-open" >21</validvalue>

<validvalue name="DiscreteAuctionOpen"

description="Discrete auction started" >119</validvalue>

<validvValue name="DiscreteAuctionClose" description="Discrete auction ended">121</validValue>

<validvalue name="InstrumentHalt" description="Instrument halt" >122</validvalue>

<validvalue name="ClosePosition"

description="Ready to trade. Close position" >123</validvalue>

<validvValue name="DiscreteAuctionClosePosition"

description="Discrete auction. Close position" >124</validvalue>
</enum>

<enum name="TradingSessionID" encodingType="uInt8NULL">
<validvValue name="Day" description="Day session" >1</validValue>
<validvalue name="Morning" description="Morning session" >3</validValue>
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<validvalue name="Evening" description="Evening session" >5</validValue>
<validvalue name="Weekend" description="Weekend session" >100</validvalue>

</enum>
<enum name="MarketSegmentID" encodingType="Char">
<validvValue name="Derivatives" description="Derivatives" >D</validvalue>
</enum>
<enum name="TradSesStatus" encodingType="uInt8">
<validvalue name="Halted" description="Session paused" >1</validvalue>
<validvalue name="Open" description="Session started" >2</validvalue>
<validvalue name="Closed" description="Session ended" >3</validvalue>
<validvalue name="PreOpen" description="Session initiated" >4</validvalue>
</enum>
<enum name="TradSesEvent" encodingType="uInt8NULL">
<validValue name="TradingResumes"
description="Trading resumed after intraday clearing session" >0</validValue>
<validValue name="ChangeOfTradingSession"
description="Start and end of trading session" >1</validvalue>
<validValue name="ChangeOfTradingStatus"
description="Trading session status change" >3</validValue>
</enum>
<enum name="NegativePrices" encodingType="uInt8">
<validvalue name="NotEligible" description="Futures prices, price limits
and options strikes are limited to be positive only" >0</validvalue>
<validvalue name="Eligible" description="Futures prices and
options strikes are not limited" >1</validvalue>
</enum>
<enum name="HaltType" encodingType="uInt8">
<validvalue name="EmptyHalts" description="Empty all halts on client" >0</validvalue>
<validvalue name="Session" description="Session" >1</validvalue>
<validvalue name="Section" description="Section" >2</validvalue>
<validvalue name="SectionAndTradeMode" description="Section and trade mode" >3</validvValue>
<validvValue name="FutBaseContract" description="Futures base contract" >4</validvalue>
<validvalue name="InstrumentsFromTradeMode" description="Instruments from
trade mode" >5</validvalue>
<validvalue name="InstrumentsFromTradeModeAndFutBaseContract" description="Instruments
from trade mode and futures base contract" >6</validvalue>
<validvValue name="GroupInstruments" description="Group instruments" >7</validvalue>
<validvalue name="GroupInstrumentsAndFutBaseContract" description="Group instruments
and futures base contract" >8</validvalue>
</enum>
<set name="MDFlagsSet" encodingType="uInt64">
<choice name="Day" description="0Orders and Trades: Day order" >@P</choice>
<choice name="I0C" description="0Orders and Trades: IOC order" >1</choice>
<choice name="NonQuote" description="0rders and Trades: Non quote entry" >2</choice>
<choice name="EndOfTransaction" description="0Orders and Trades:
The end of matching transaction" >12</choice>
<choice name="DueToCrossCancel" description="0rders: The record results
from cancelling the order due to cross" >13</choice>
<choice name="SecondLeg" description="Trades: Second leg of multileg trade" >14</choice>
<choice name="FOK" description="0Orders: FOK order" >19</choice>
<choice name="Replace" description="0rders: The record results
from replacing the order" >20</choice>
<choice name="Cancel" description="0rders: The record results
from cancelling the order" >21</choice>
<choice name="MassCancel" description="0Orders: The record results
from mass cancelling" >22</choice>
<choice name="Negotiated" description="Trades: Negotiated trade" >26</choice>
<choice name="MultilLeg" description="Trades: Multileg trade" >27</choice>
<choice name="CrossTrade" description="0rders: Flag of cancelling
the left balance of the order because of a cross-trade" >29</choice>
<choice name="NegotiatedMatchByRef" description="0Orders and Trades:
Negotiated order or trade matched by reference" >31</choice>
<choice name="COD" description="0Orders: The record results
from cancelling an order via 'Cancel on Disconnect' service" >32</choice>
<choice name="ActiveSide" description="Trades: Flag of aggressive side" >41</choice>
<choice name="PassiveSide" description="Trades: Flag of passive side" >42</choice>
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<choice name="Synthetic" description="0Orders and Trades:

Flag of the synthetic order" >45</choice>
<choice name="RFS" description="0Orders and Trades:

RFS is the source of entry" >46</choice>
<choice name="SyntheticPassive" description="0Orders:

Flag of the passive synthetic order" >57</choice>
<choice name="BOC" description="0rders and Trades: Book or Cancel order" >60</choice>
<choice name="DuringDiscreteAuction" description="0Orders and Trades:

The record formed in the process of discrete auction" >62</choice>

</set>

<set name="MDFlags2Set" encodingType="uInt64">
<choice name="Zero" description="Empty set" >0</choice>
</set>

<set name="FlagsSet" encodingType="uInt64">

<choice name="AnonymousTrading" description="Anonymous trading" >4</choice>

<choice name="PrivateTrading" description="Private trading" >5</choice>

<choice name="MultilLeg" description="MultiLeg instrument" >8</choice>

<choice name="Collateral" description="Collateral instrument" >18</choice>

<choice name="IntradayExercise" description="Exercise in the intraday

clearing session" >19</choice>
</set>

<set name="TradePeriodAccessSet" encodingType="uInt64">

<choice name="DaySession" description="Trading in the day session" >0</choice>
<choice name="EveningSession" description="Trading in the evening session" >1</choice>
<choice name="WeekendSession" description="Trading in the weekend session" >2</choice>
<choice name="MorningSession" description="Trading in the morning session" >3</choice>
</set>
</types>

<sbe:message name="Heartbeat" id="1" description="Heartbeat" semanticType="0"/>

<sbhe:message name="SequenceReset" id="2" description="SequenceReset" semanticType="4">
<field name="NewSegNo" id="36" type="uInt32" description="New sequence number'"/>
</sbe:message>

<!-- Derivatives Market - Best Prices message -->
<sbe:message name="BestPrices" id="14" semanticType="X">
<group name="NoMDEntries" id="268" dimensionType='"groupSize" description="Number of entries
in Best Prices message'>
<field name="MktBidPx" id="645" type="Decimal5NULL" description="Best bid price'"/>
<field name="MktOfferPx" id="646" type="Decimal5NULL" description="Best offer price'"/>
<field name="MktBidSize" id="22001" type="Int64NULL" description="Total qty in best bid"/>
<field name="MktOfferSize" id="22002" type="Int64NULL" description="Total qty in best offer'"/>
<field name="SecurityID" id="48" type="Int32" description="Instrument numeric code'"/>
</group>
</sbe:message>

<!-- Derivatives Market - Empty Book message -->
<sbe:message name="EmptyBook" id="4" semanticType="X">
<field name="LastMsgSegNumProcessed" id="369" type="uInt32NULL" description="Sequence number
of the last valid Incremental feed packet'"/>
</sbe:message>

<!-- Derivatives Market - New Order message or Delete Order message-->
<sbe:message name="OrderUpdate" id="15" semanticType="X">
<field name="MDEntryID" id="278" type="Int64" description="Order ID"/>
<field name="MDEntryPx" id="270" type="Decimal5" description="Order price'"/>
<field name="MDEntrySize" id="271" type="Int64" description="Market Data entry size'"/>
<field name="MDFlags" id="20017" type="MDFlagsSet" description="The field is a bit mask'"/>
<field name="MDFlags2" id="20050" type="MDFlags2Set" description="The field 2 is a bit mask'"/>
<field name="SecurityID" id="48" type="Int32" description="Instrument numeric code'"/>
<field name="RptSeq" id="83" type="uInt32" description="Market Data entry sequence number
per instrument update"/>
<field name="MDUpdateAction" id="279" type="MDUpdateAction" description="Market Data update action'"/>
<field name="MDEntryType" id="269" type="MDEntryType" description="Market Data entry type'"/>
</sbe:message>

<!-- Derivatives Market - Order Execution message -->
<sbe:message name="OrderExecution" id="16" semanticType="X">
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<field name="MDEntryID" id="278" type="Int64" description="Order ID"/>

<field name="MDEntryPx" id="270" type="Decimal5NULL" description="0Order price'"/>

<field name="MDEntrySize" id="271" type="Int64NULL" description="Market Data entry size'"/>

<field name="LastPx" id="31" type="Decimal5" description="Matched trade price'"/>

<field name="LastQty" id="32" type="Int64" description="Trade volume'"/>

<field name="TradeID" id="1003" type="Int64" description="Trade ID"/>

<field name="MDFlags" id="20017" type="MDFlagsSet" description="The field is a bit mask'"/>

<field name="MDFlags2" id="20050" type="MDFlags2Set" description="The field 2 is a bit mask'"/>

<field name="SecurityID" id="48" type="Int32" description="Instrument numeric code'"/>

<field name="RptSeq" id="83" type="uInt32" description="Market Data entry sequence number

per instrument update"/>

<field name="MDUpdateAction" id="279" type="MDUpdateAction" description="Market Data update action'"/>

<field name="MDEntryType" id="269" type="MDEntryType" description="Market Data entry type'"/>
</sbe:message>

<!-- Derivatives Market - Snapshot of order book -->
<sbe:message name="OrderBookSnapshot" id="17" semanticType="W">

<field name="SecurityID" id="48" type="Int32" description="Instrument numeric code"/>

<field name="LastMsgSegNumProcessed" id="369" type="uInt32" description="Sequence number

of the last Incremental feed packet processed. This value is used to synchronize

the snapshot loop with the real-time feed"/>
<field name="RptSeq" id="83" type="uInt32" description="Market Data entry sequence number
per instrument update"/>

<field name="ExchangeTradingSessionID" id="5842" type="uInt32" description="Trading session ID"/>

<group name="NoMDEntries" id="268" dimensionType='"groupSize" description="Number of entries

in Market Data message'>
<field name="MDEntryID" id="278" type="Int64NULL" description="Order ID"/>
<field name="TransactTime" id="60" type="uInt64" description="Start of event processing time
in number of nanoseconds since Unix epoch, UTC timezone'"/>
<field name="MDEntryPx" id="270" type="Decimal5NULL" description="0Order price'"/>
<field name="MDEntrySize" id="271" type="Int64NULL" description="Market Data entry size'"/>
<field name="TradeID" id="1003" type="Int64NULL" description="Trade ID"/>
<field name="MDFlags" id="20017" type="MDFlagsSet" description="The field is a bit mask'"/>
<field name="MDFlags2" id="20050" type="MDFlags2Set" description="The field 2 is a bit mask'"/>
<field name="MDEntryType" id="269" type="MDEntryType" description="Market Data entry type'"/>

</group>

</sbe:message>

<!-- Derivatives Market - Instrument definition -->
<sbe:message name="SecurityDefinition" id="21" semanticType="d">
<field name="TotNumReports" id="911" type="uInt32" description="Total messages number
in the current list"/>
<field name="Symbol" id="55" type="String25" description="Symbol code of the instrument'/>
<field name="SecurityID" id="48" type="Int32" description="Instrument numeric code'"/>
<field name="SecurityIDSource" id="22" type="SecurityIDSource" description="Identifies class
or source of tag 48-SecurityID value"/>
<field name="SecurityAltID" id="455" type="String25" description="Instrument symbol code'"/>
<field name="SecurityAltIDSource" id="456" type="SecurityAltIDSource" description="Class of tag
455-SecurityAltID"/>
<field name="SecurityType" id="167" type="String4" description="Multileg type'"/>
<field name="CFICode" id="461" type="String6" description="Financial instrument class according
to IS0-10962"/>
<field name="StrikePrice" id="202" type="Decimal5NULL" description="Strike price'"/>
<field name="ContractMultiplier" id="231" type="Int32NULL" description="Units of underlying asset
in instrument"/>
<field name="SecurityTradingStatus" id="326" type="SecurityTradingStatus"
description="Identifies the trading status of instrument'"/>
<field name="Currency" id="15" type="String3" description="Currency"/>
<field name="MarketID" id="1301" type="MarketID" description="Identifies the market'"/>
<field name="MarketSegmentID" id="1300" type="MarketSegmentID" description="Identifies
the market segment"/>
<field name="TradingSessionID" id="336" type="TradingSessionID" description="Trading session type'"/>
<field name="ExchangeTradingSessionID" id="5842" type="Int32NULL" description="Trading session ID"/>
<field name="Volatility" id="5678" type="Decimal5NULL" description="Option volatility"/>
<field name="HighLimitPx" id="1149" type="Decimal5NULL" description="Upper price limit"/>
<field name="LowLimitPx" id="1148" type="Decimal5NULL" description="Lower price limit"/>
<field name="MinPriceIncrement" id="969" type="Decimal5NULL" description="Minimum price step'"/>
<field name="MinPriceIncrementAmount" id="1146" type="Decimal5NULL" description="Price step
cost in RUB"/>
<field name="InitialMarginOnBuy" id="20002" type="Decimal2NULL" description="Initial margin'"/>
<field name="InitialMarginOnSell" id="20000" type="Decimal2NULL" description="Initial margin'"/>
<field name="InitialMarginSyntetic" id="20001" type="Decimal2NULL" description="Underlying

54



Cneundomkaums npotokona SIMBA SPECTRA 17.04.2025

collateral for one uncovered position (RUB)"/>
<field name="TheorPrice" id="20006" type="Decimal5NULL" description="Option theoretical price'"/>
<field name="TheorPriceLimit" id="20007" type="Decimal5NULL" description="0ption
theoretical price (limits adjusted)"/>
<field name="UnderlyingQty" id="879" type="Decimal5NULL" description="Security nominal value'"/>
<field name="UnderlyingCurrency" id="318" type="String3" description="Code of currency
of the security nominal value"/>
<field name="MaturityDate" id="541" type="uInt32NULL" description="Instrument settlement date'"/>
<field name="MaturityTime" id="1079" type="uInt32NULL" description="Instrument settlement time'"/>
<field name="Flags" id="20008" type="FlagsSet" description="Flags of instrument'"/>
<field name="MinPriceIncrementAmountCurr" id="20040" type="Decimal5NULL" description="Value
of the minimum increment in foreign currency"/>
<field name="SettlPriceOpen" id="20041" type="Decimal5NULL" description="Settlement price
at the start of the session"/>
<field name="ValuationMethod" id="1197" type="String4" description="Specifies the type
of valuation method applied"/>
<field name="RiskFreeRate" id="1190" type="DoubleNULL" description="Risk free interest rate'"/>
<field name="FixedSpotDiscount" id="20042" type="DoubleNULL" description="The sum
of the discounted values of the declared cash flows"/>
<field name="ProjectedSpotDiscount" id="20043" type="DoubleNULL" description="The sum
of the discounted values of the projected cash flows'"/>
<field name="SettlCurrency" id="120" type="String3" description="Settlement currency'"/>
<field name="NegativePrices" id="20044" type="NegativePrices" description="Negative prices
eligibility"/>
<field name="DerivativeContractMultiplier" id="1266" type="Int32NULL" description="Coefficient
indicating the volume of the underlying asset in the contract quote and strikes of option series'"/>
<field name="InterestRateRiskUp" id="20053" type="DoubleNULL" description="Interest risk
variable rate on rate up scenario"/>
<field name="InterestRateRiskDown" id="20054" type="DoubleNULL" description="Interest risk
variable rate on rate down scenario"/>
<field name="RiskFreeRate2" id="20055" type="DoubleNULL" description="Risk free interest rate 2"/>
<field name="InterestRate2RiskUp" id="20056" type="DoubleNULL" description="Interest rate risk
up scenario for RiskFreeRate2"/>
<field name="InterestRate2RiskDown" id="20057" type="DoubleNULL" description="Interest rate risk
down scenario for RiskFreeRate2"/>
<field name="SettlPrice" id="730" type="Decimal5NULL" description="Settlement price
at the end of last clearing session"/>
<field name="TradeModeID" id="20063" type="Int32" description="Trade mode id"/>
<field name="GroupMask" id="20060" type="Int64" description="Bit-mask of groups'"/>
<field name="SectionID" id="20061" type="Int32" description="Identifier of section'"/>
<field name="BaseContractID" id="20062" type="Int32" description="Identifier of base contract'"/>
<field name="TradePeriodAccess" id="20065" type="TradePeriodAccessSet" description="Flags
of instrument's trade periods'"/>
<group name="NoMDFeedTypes" id="1141" dimensionType="groupSize" description="Number of feed types'">
<field name="MDFeedType" id="1022" type="String25" description="Feed type'"/>
<field name="MarketDepth" id="264" type="uInt32NULL" description="0rder-book depth"/>
field name="MDBookType" id="1021" type="uInt32NULL" description="0rder-book type'"/>
</group>
<group name="NoUnderlyings" id="711" dimensionType="groupSize" description="Number of underlyings">
<field name="UnderlyingSymbol" id="311" type="String25" description="Underlying asset code'"/>
<field name="UnderlyingBoard" id="20045" type="String4" description="Underlying board code'"/>
<field name="UnderlyingSecurityID" id="309" type="Int32NULL" description="Futures
instrument ID"/>
<field name="UnderlyingFutureID" id="2620" type="Int32NULL" description="ID of the base
futures instrument, applicable to options only'"/>
</group>
<group name="NoLegs" id="555" dimensionType="groupSize" description="Nymber of legs'">
<field name="LegSymbol" id="600" type="String25" description="Multileg instrument's
individual security's Symbol"/>
<field name="LegSecurityID" id="602" type="Int32" description="Multileg instrument's
individual security's SecurityID"/>
<field name="LegRatioQty" id="623" type="Int32" description="The ratio of quantity
for this individual leg relative to the entire multileg security"/>
</group>
<group name="NoInstrAttrib" id="870" dimensionType='"groupSize" description="Number of attributes'">
<field name="InstrAttribType" id="871" type="Int32" description="Code to represent
the type of instrument attribute"/>
<field name="InstrAttribValue" id="872" type="String31" description="Attribute value
appropriate to tag 87-InstrAttribType'"/>
</group>
<group name="NoEvents" id="864" dimensionType='"groupSize" description="Number of events'">
<field name="EventType" id="865" type="Int32" description="Code to represent the type of event'"/>
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<field name="EventDate" id="866" type="uInt32" description="Date of event'"/>
<field name="EventTime" id="1145" type="uInt64" description="Time of event'"/>
</group>
<data name="SecurityDesc" id="107" type="Utf8String" description="Instrument name'"/>
<data name="QuotationList" id="20005" type="VarString" description="Quotation list"/>
</sbe:message>

<!-- Derivatives Market - Instrument status -->

<sbe:message name="SecurityStatus" id="9" semanticType="f">
<field name="SecurityID" id="48" type="Int32" description="Instrument numeric code'"/>
<field name="SecurityIDSource" id="22" type="SecurityIDSource" description="Identifies class
or source of tag 48-SecurityID value"/>
<field name="Symbol" id="55" type="String25" description="Symbol code of the instrument'"/>
<field name="SecurityTradingStatus" id="326" type="SecurityTradingStatus" description="Identifies

the trading status of instrument"/>

<field name="HighLimitPx" id="1149" type="Decimal5NULL" description="Upper price limit"/>
<field name="LowLimitPx" id="1148" type="Decimal5NULL" description="Lower price limit"/>
<field name="InitialMarginOnBuy" id="20002" type="Decimal2NULL" description="Initial margin'"/>
<field name="InitialMarginOnSell" id="20000" type="Decimal2NULL" description="Initial margin'"/>
<field name="InitialMarginSyntetic" id="20001" type="Decimal2NULL" description="Underlying
collateral for one uncovered position (RUB)"/>

</sbe:message>

<!-- Derivatives Market - Option update -->

<sbe:message name="SecurityDefinitionUpdateReport" id="10" semanticType="BP'">
<field name="SecurityID" id="48" type="Int32" description="Instrument numeric code'"/>
<field name="SecurityIDSource" id="22" type="SecurityIDSource" description="Identifies class
or source of tag 48-SecurityID value"/>
<field name="Volatility" id="5678" type="Decimal5NULL" description="Option volatility"/>
<field name="TheorPrice" id="20006" type="Decimal5NULL" description="Option theoretical price'"/>
<field name="TheorPriceLimit" id="20007" type="Decimal5NULL" description="0ption
theoretical price (limits adjusted)"/>

</sbe:message>

<!-- Derivatives Market - Trading session status -->
<sbe:message name="TradingSessionStatus" id="23" semanticType="f">
<field name="TradSesOpenTime" id="342" type="uInt64" description="Trading session open
date and time"/>
<field name="TradSesCloseTime" id="344" type="uInt64" description="Trading session close
date and time"/>
<field name="TradSesIntermClearingStartTime" id="5840" type="uInt64NULL" description="Intraday
clearing session start date and time"/>
<field name="TradSesIntermClearingEndTime" id="5841" type="uInt64NULL" description="Intraday
clearing session end date and time"/>
<field name="TradingSessionID" id="336" type="TradingSessionID" description="Trading session type'"/>
<field name="ExchangeTradingSessionID" id="5842" type="Int32NULL" description="Trading session ID"/>
<field name="TradSesStatus" id="340" type="TradSesStatus" description="State of the trading session'"/
<field name="MarketID" id="1301" type="MarketID" description="Identifies the market'"/>
<field name="MarketSegmentID" id="1300" type="MarketSegmentID" description="Identifies
the market segment"/>
<field name="TradSesEvent" id="1368" type="TradSesEvent" description="Identifies an event related
to tag 340-TradSesStatus"/>
<field name="TradePeriodID" id="20066" type="Int64" description="Identifies the trade period"/>
</sbe:message>

<!-- Derivatives Market - Discrete auction -->

<sbhe:message name="DiscreteAuction" id="24" semanticType="U1">
<field name="TradSesOpenTime" id="342" type="uInt64" description="Discrete auction open
date and time"/>
<field name="TradSesCloseTimeFrom" id="20046" type="uInt64" description="Discrete auction closing
interval start date and time'"/>
<field name="TradSesCloseTimeTill" id="20047" type="uInt64" description="Discrete auction closing
interval end date and time'"/>
<field name="AuctionID" id="21002" type="Int64" description="Discrete auction ID"/>
<field name="ExchangeTradingSessionID" id="5842" type="Int32" description="Trading session ID"/>
<field name="EventIDOpen" id="20048" type="Int32" description="Discrete auction open event ID"/>
<field name="EventIDClose" id="20049" type="Int32" description="Discrete auction close event ID"/>
<field name="TradePeriodID" id="20066" type="Int64" description="Identifies the trade period"/>
<group name="NoUnderlyings" id="711" dimensionType="groupSize" description="Number of underlyings">

<data name="UnderlyingSymbol" id="311" type="VarString" description="Underlying asset code'"/>

</group>

</sbe:message>
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<!-- Derivatives Market - Packet of instrument statuses -->
<sbe:message name="SecurityMassStatus" id="19" semanticType="C0">
<group name="NoRelatedSym" id="146" dimensionType='"groupSize2" description="Number of statuses'">
<field name="SecurityID" id="48" type="Int32" description="Instrument numeric code'"/>
<field name="SecurityIDSource" id="22" type="SecurityIDSource" description="Identifies class
or source of tag 48-SecurityID value'"/>
<field name="SecurityTradingStatus" id="326" type="SecurityTradingStatus" description="Identifies
the trading status of instrument"/>
</group>
</sbe:message>

<!-- Derivatives Market - Instrument's group status -->

<sbhe:message name="SecurityGroupStatus" id="22" semanticType="f">
<field name="SecurityGroupID" id="20064" type="Int64NULL" description="Identifier
of the security group"/>
<field name="HaltType" id="20058" type="HaltType" description="Type of halt"/>
<field name="TradeModeMask" id="20059" type="Int32NULL" description="Trade mode bit-mask'"/>
<field name="GroupMask" id="20060" type="Int64NULL" description="Bit-mask of groups'"/>
<field name="SectionID" id="20061" type="Int32NULL" description="Identifier of section'"/>
<field name="BaseContractID" id="20062" type="Int32NULL" description="Identifier of base contract'"/>
<field name="SecurityTradingStatus" id="326" type="SecurityTradingStatus" description="Identifies

the trading status of instrument"/>

<field name="TransactTime" id="60" type="uInt64" description="Start of event processing time
in number of nanoseconds since Unix epoch, UTC timezone'"/>

</sbe:message>

<!-- TCP Recovery - Logon -->
<sbe:message name="Logon" id="1000" semanticType="A"/>

<!-- TCP Recovery - Logout -->
<sbe:message name="Logout" id="1001" semanticType="5">
<field name="Text" id="58" type="String256" description="Free format text string. May include logout
confirmation or reason for logout"/>
</sbe:message>

<!-- TCP Recovery - Request market data retransmission -->
<sbhe:message name="MarketDataRequest" id="1002" semanticType="V'">
<field name="ApplBegSegNum" id="1182" type="uInt32" description="Sequence number
of the first requested message'"/>
<field name="ApplEndSegNum" id="1183" type="uInt32" description="Sequence number
of the last requested message'/>
</sbe:message>

</sbe:messageSchema>
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