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A. Uctopust u3MeHeHH

18.04.2022 1.0 [lepBas Bepcust TOKyMEHTa

24.08.2022 1.0.1 Jlo6aBneno 3nauenue “8” s moas TimelnForce, ykassiBaroliee Ha TOJIBKO ITACCUBHYIO 3asIBKY,
MIPUHUMAEMYIO TOJIBKO IPU HEBO3MOXKHOCTH 3aKJIFOUCHUS CACIKH P €€ PETUCTPALIUH.

09.09.2022 1.1 duHaTbHBIC UCTIPABIICHUS TOKYMEHTAIIUN U CXEM COOOIICHHH Mepe/l TPOMBIIIUICHHBIM 3aITyCKOM

cepBuca, 3aranupoBandbsiM Ha 10.10.2022:
e JloGaBnensl onucanus TuoB AanHbix UTCTimeStamp, UTCTimeOnly. DTu Turibl JaHHBIX
Ha3HAYCHBI MTOJISIM BpeMeHHU BMecTo UInt64.
e Tumn ganneix aas nosei OrderQty u MaxFloor B cxemax cooOlieHHii yCTaHOBJICH B
uInt64NULL B cooTBETCTBUY C IOKyMEHTAIIUCH.
e JloGainensl yrouHsitomue kommeHTapuu Juist noserd OrderQty u MaxFloor
22.01.2024 1.2 B coobmenns NewOrderSingle, OrderReplaceRequest, ExecutionReport no6asieno Heobs3aTeIbHOE
nosie CompliancelD (376), ko crioco6a co3iaHust 3asiBKH.
Crucox KOo0B MIPUUYUHBI CHATHUS 3asBKH MEpEeHECceH B (paiin:
https://ftp.moex.com/pub/ClientsAPI/ASTS/docs/asts_order_cancel_messages.csv
Howmep Bepcun cxembl cooOiieHnit n3mMeHeH Ha “1°.
OOHOBJIEHBI (aiibl cxeM cooOIeHni B nanke https://ftp.moex.com/pub/TWIME/ASTS/schemas/
[Tnanupyemas nata Hayana OpOMBIIIJIEHHOM sKcIutyaTauuu — 18 mapta 2024 .

1. BBeaenue

1.1. Ha3Ha4yeHHe JOKYMEHTA

B nannom JAOKYMCHTC IIPCACTABIICHA CHCI_II/I(i)I/IKaHI/ISI 61/IHapHOI‘O MMPOTOKOJIA AJIA (I)OH,[[OBOFO " BAJIFOTHOT'O PBIHKOB. HCHBIO CHCI_II/I(I)I/IKEII_[I/II/I ABJIACTCS OIIMCAHUEC
MPE3CHTAIMOHHOT'O, CECCHOHHOT'O U IMPUKIIaJHOT'O ypOBHeﬁ IMMPOTOKOJIA. B JaHHYTO cneumbnxaumo HC BXOIAT aAMUHUCTPATUBHBIC 1 TCXHUYCCKUEC ACIICKThI
opraHu3anu CCTCBOTO IMOJAKIIFOYCHUS, a TAKIKC CIIOCOOBI 0OeCIIeUueHHs ero 0€30IaCHOCTH.



https://ftp.moex.com/pub/ClientsAPI/ASTS/docs/asts_order_cancel_messages.csv
https://ftp.moex.com/pub/TWIME/ASTS/schemas/
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1.2. Kpyr nosan3oBareJieii

JlaHHBIN JOKYMEHT IpeAHa3Ha4YeH 1Jis OU3HeC-aHAJIMTUKOB, CHCTEMHBIX apXUTEKTOPOB U IPOrPaMMHUCTOB, YYaCTBYIOIIUX B IPOEKTUPOBAHUU U pa3paboTKe
IIPOTPaMMHOTO 00ecreueHus It JOCTyIa Ha (DOHIOBBIN U BaTIOTHBIA PHIHKH.

1.3. Oo1ee onucanue SBE-GW

[mo3 SBE-GW - cepBepHOe npuinoxeHne, padoTaroliee Ha CTOpOHEe OUPKH, U 00ECTIeUNBAOIIee BO3MOKHOCTD MOAKITIOYCHUS K TOpraM Ha BaTIOTHOM U
(OHIOBOM pPBIHKAX MPHIIOKEHHIA MOJB30BaTENICH 0 OMHAPHOMY IPOTOKOITy. 1111103 mpe1ocTaBiseT mob30BaTesIM CIICIYOIINE BO3MOKHOCTH:
e OtnpaBka 3asBOK B TOPIOBYIO CHCTEMY.
CHsTHE U I3MCHEHUE 3asBOK.
[Tonmyuyenne pe3ynbpTaToB 00pabOTKH KOMaH]I.
[Tonyuenue cooOmieHnit 00 UCTIOJIHEHUH (CBEJICHUH B CHIEIIKY) 3asIBOK.
e 3anpoc MOBTOPHOI MEPEChUIKK COOOIICHUH (B Cllydae MpoIycKa).
TpaHcnsus ppIHOYHBIX JAHHBIX B (DYHKIIMH IIITFO3a HE BXOJIHMT.
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2. Ilpe3eHTAaMOHHBIN YPOBEHb

[TpoTOKOII Ipe3eHTaIlMOHHOI0 YPOBHs pa3paboran Ha ocHoBe FIX Simple Binary Encoding (https://www.fixtrading.org/standards/sbe); mpeamnosaraercs, 4to
M0JIE30BATENb yIKE 3HAKOM C OCHOBAMHU 3TOTO MTPOTOKOJIA.

2.1. Tunbl JaHHBIX

B nporokosie ucnonabp3yoTes ClIeAYIOIUe TUITbI JaHHbIX. [ pannunbie 3Hadenus u Null value s cranaapTHBIX THIIOB JAHHBIX YKa3aHbI B IOKYMEHTE
https://www.fixtrading.org/standards/sbe-online/

2.1.1. llesrouncjieHHbIE THIBI

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

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

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

<type name="uIntl6NULL" presence="optional" nullValue="65535" primitiveType="uintl6"/>

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

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

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

<type name="uInt64NULL" presence="optional"” nullValue="18446744073709551615" primitiveType="uint64"/>
<type name="Int32" primitiveType="int32"/>

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

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

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

2.1.2. lecaTHYHBIE

<composite name="Decimal2NULL" description="Price type" semanticType="Price">
<type name="mantissa" description="mantissa" presence="optional” nullValue="9223372036854775807"
primitiveType="int64"/>
<type name="exponent" description="exponent" presence="constant" primitiveType="int8">-2</type>
</composite>
<composite name="Decimal9NULL" description="Price type" semanticType="Price">
<type name="mantissa" description="mantissa" presence="optional" nullValue="9223372036854775807"
primitiveType="int64"/>



https://www.fixtrading.org/standards/sbe
https://www.fixtrading.org/standards/sbe-online/
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<type name="exponent" description="exponent" presence="constant" primitiveType="int8">-9</type>
</composite>

2.1.3. Tloas BpemeHn

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

<type name="UTCTimeOnly" presence="optional"” nullValue="18446744073709551615" primitiveType="uint64" description="Time of
day with nanoseconds precision" />

2.1.4. CtpoxoBbie

Ctpoka cuMBOJIOB (DUKCHPOBAHHOW JUIUHBI.

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

<type name="String4" length="4" primitiveType="char" presence="optional" nullValue=" "/>
<type name="String5" length="5" primitiveType="char" presence="optional" nullValue=" "/>
<type name="String6" length="6" primitiveType="char" presence="optional" nullValue=" "/>

<type name="Stringle" length="10" primitiveType="char" presence="optional" nullValue=" "/>
<type name="Stringl2" length="12" primitiveType="char" presence="optional" nullValue=" "/>
<type name="String20" length="20" primitiveType="char" presence="optional"” nullValue=" "/>

<type name="BoardID" length="4" primitiveType="char" presence="optional" nullValue=" " description="Board ID value in
trading system SECBOARD(4)"/>
<type name="SecurityID" length="12" primitiveType="char" presence="optional"” nullValue=" " description="Instrument ID value in

trading system SECCODE(12)"/>

2.1.5. llepeuunciienust

<enum name="SessionRejectReasonEnum" encodingType="uint8">
<validValue name="UserNameInvalid" »>1</validValue>
<validValue name="ValueIsIncorrect">5</validValue>
<validValue name="SystemIsUnavailable" >100</validValue>
<validValue name="ClOrdIdIsNotUnique" >101</validValue>
</enum>

<enum name="TerminationCodeEnum" encodingType="uint8">
<validValue name="Finished" >0</validValue>
<validValue name="UnspecifiedError">1</validValue>
<validValue name="ReRequestOutOfBounds" >2</validValue>
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<validValue name="ReRequestInProgress" >3</validValue>
<validValue name="TooFastClient" >4</validValue>
<validValue name="TooSlowClient" >5</validValue>
<validValue name="MissedHeartbeat" >6</validValue>
<validValue name="InvalidMessage" >7</validValue>
<validValue name="TCPFailure" >8</validValue>
<validValue name="InvalidSequenceNumber">9</validValue>
<validValue name="ServerShutdown" >10</validValue>
</enum>

<enum name="BuySellEnum" encodingType="int8">
<validValue name="Buy">1</validValue>
<validValue name="Sell">2</validValue>
</enum>

<enum name="OrdTypeEnum" encodingType="char">

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

<validValue name="Limit">2</validValue>

<validValue name="ClosingPeriod" description="Order of the closing period" >B</validValue>
</enum>

<enum name="SplitFlagEnum" encodingType="int8">

<validValue name="Split" description="Price split allowed">0</validValue>
<validValue name="One" description="One price only">1</validValue>
</enum>

<enum name="IMMCancelEnum" encodingType="int8">

<validValue name="Day" description="Put in the queue">@</validValue>
<validValue name="FoK" description="Fill or kill">4</validValue>
<validValue name="IoC" description="Withdraw the balance">3</validValue>
<validValue name="PO" description="Passive Only">8</validValue>

</enum>

<enum name="MMOrderEnum" encodingType="int8">
<validValue name="MarketMaker">5</validValue>
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</enum>

<enum name="OrderActivationTypeEnum" encodingType="char">

<validValue name="ClosingAuction" description="Order to the closing auction">C</validValue>
<validValue name="ActivationTime" description="Order with activation time">T</validValue>
</enum>

<enum name="ExecTypeEnum" encodingType="char">

<validValue name="New" description="New order">0</validValue>

<validValue name="Cancel" description="Order cancel">4</validValue>

<validValue name="Replace" description="Order replace">5</validValue>
<validValue name="PCancel" description="Pending Cancel">6</validValue>
<validValue name="Trade" description="Trade">F</validValue>

<validValue name="PMTrade" description="PreMatched Trade">L</validValue>
<validValue name="PMTradeC" description="PreMatched Trade Cancel">H</validValue>
</enum>

<enum name="OrderStatusEnum" encodingType="int8">

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

<validValue name="PFilled" description="Partially filled">1</validValue>

<validValue name="Filled" description="Filled">2</validValue>

<validValue name="Canceled" description="Canceled">4</validValue>

<validValue name="PCanceled" description="Pending Cancel (i.e. result of Order Cancel Request)">6</validValue>
<validValue name="Suspended" description="Suspended">9</validValue>

</enum>

<enum name="LiquidityTypeEnum" encodingType="char">

<validValue name="Quote" description="Quoter">E</validValue>

<validValue name="Internal" description="Internal liquidity">I</validValue>
</enum>

<enum name="LastLiquidityIndEnum" encodingType="int8">

<validValue name="Add" description="Add liguidity">1</validValue>
<validValue name="Removed" description="Removed liguidity">2</validValue>
</enum>
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<enum name="TradeTypeEnum" encodingType="int8">
<validValue name="Regular">0</validValue>
<validValue name="Iceberg">1</validValue>
</enum>

2.2. 3aroJIoBOK

SBE-GW coobmienne cocTOUT U3 CTaHIapTHOTO 3arojioBKa U Tesia cooOmieHus. [1ons 3aroinoBka JOKHBI IPEAIIECTBOBATH MOJISIM Tella cooOmeHus. Mms
3arojioBka - "messageHeader". CtangapTHbIH 3ar0JI0BOK COOOLICHHS COAEPKUT CIETYIOLIIE MOJIS:

<composite name="messageHeader" description="Template ID and length of message root">

<type name="blockLength" primitiveType="uintl6" />

<type name="templateId" primitiveType="uintl6" />

<type name="schemald" primitiveType="uintl6" />

<type name="version" primitiveType="uintl6" />
</composite>

2.3. CxeMa cooOI1eHmii

<?xml version="1.0" encoding="UTF-8"?>
<sbe:messageSchema byteOrder="1littleEndian" id="22343" package="sbe.asts.gw" version="1">
</sbe:messageSchema>

ATpHUOYTHI CXEMBI:

ATpuOyT " Onmcanme 3HaueHune

id YHUKaJIbHBIA UIEHTH(PUKATOP CXEMBI. 22343
version Bepcust cxembl. 1

package HaunmeHnoBaHMe WM KaTErOpHsi CXEMBbl "sbe.asts.gw"
byteOrder [Topsiox 6aliTOB B MOJISX. "littleEndian™
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3. CeccMOHHBIN YPOBEHb

Ha ceccronHOM ypoBHE oOecrieurBaeTcsl HACHTH(GHUKAIMS CTOPOH B3aUMOICHCTBHS, rapaHTUPOBAHHAS TOCTABKA U MOCIIe0BaTeIbHast 00paboTKa COOOIICHHMIA,
KOHTPOJIb COCTOSTHHS COETUHCHHS U BO3MOKHOCTh BOCCTAHOBJICHHUS CECCUU B cydae cOoeB. [IpOTOKOJI ceCCHOHHOIO YPOBHS pa3padboTan Ha ocHoBe FIXP
(https://www.fixtrading.org/standards/fixp); npeamonaraercs, 4To MoJb30BaTEIb YK€ 3HAKOM C OCHOBAMHU 3TOT'O MPOTOKOJIA.

3.1. lloxnepxxuBaeMbie COOOLIEHUS

. Establish — Mnunmupyer npussizky ceccun k Tekyiemy TCP-coennnenuto.

. EstablishmentAck — IToarBep:xmaet npuBssky ceccun k TCP-coeaunaenuso.

. EstablishmentReject — I3BeriaeT o ToM, 9TO CeCcCHIO HE yaanoch npusszath kK TCP-coequHeHuMIO.
. Terminate — 3aBepiileHUe CECCHH.

. RetransmitRequest — 3anpoc MOBTOPHOIi IEPECHUTKU COOOIICHHUI, HAUMHAS C YKa3aHHOTO HOMEpa.
. Retransmission — YBegomienue 0 IOBTOPHOM IEPECHUIKE COOOICHHMIA.

. Sequence — Mcnonb3yercst 17151 yCTAaHOBKH HOMeEpa clieyroniero coodmienus. Takke TaHHOE cooOIIeHue ucnoib3yercs kak Heartbeat.
. ChangePassword — 3arnpoc ¢cMeHbI Taposis 0JIb30BaTEe/ sl B TOPIOBOM CUCTEME.

. ChangePasswordAck — IToaTBepskaeHIe YCICIIHON CMEHBI TApOJIsi B TOPrOBOM CHCTEME.

. ChangePasswordReject — Otka3 cMeHbI TapoJisi B TOPrOBOM CUCTEME.

. SessionReject — OTnpaBisieTcsi B OTBET Ha HEBATUIHBIE COOOIICHUS OT KIIHEHTOB.

. BusinessMessageReject — OTkioHeHue cooOIeH s TPUKITAIHOTO YPOBHSI.

Hwxe npuBeieHo onrcanue mosied cooOmieHuit. i KaxIoro mojsl yKa3aHbl:

. Tag — yHUKaIbHBIA HACHTUPUKATOP MOJIS;

o ITosae — ums mouns;

. HaJsimune — npusHak, KOTOPBINA MOKa3bIBaACT, sABjsieTcs Jin nullValue BamuaHbIM 3HAYCHUEM IS TTOJIS:
. Y — oOs3arenbHOE TIoute, T.€. nullValue He ucnonb3yercs;

. N — omiuoHankHOE MoJie, T.€. MOKHO nepeaanars nullValue;

. C — nmoute 3anonasiercst He nullValue 3HaueHueM MpH OTIPE/IETICHHOM YCIIOBHH;

. Tun — TN I0JIs;

. Onucanue — JIeTaJIbHOE OIMMMCAHUE TTOJIS.

3.1.1. Establish (message id=6)

Coo01ieHre THUIMUPYET MPUBS3KY ceccuu K Tekyuemy TCP-coennnenuto. Bpemst oxxunanus cooduienus Establish mocne ycranosnenuss TCP-coennnenus
coctaBisieT 10 cexyHn, mocne kotopeix | CP-coenmnHeHne pa3peiBaeTCsl.
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i

<Header> Y

52 SendingTime Y UTCTimestamp Bpewmst oTripaBku 3amnpoca.

108 Keepalivelnterval Y uintl6 Wutepsan nepenaun Heartbeat cooOmenuii. 3HaueHne JOHKHO HAXOIUTHCS
B npeaesax oT 1000 go 15000 MuimMceKyH 1 BKIFOUYHUTEIbHO.

553 Username Y String12 WnentudukaTop KIMEHTA (JIOTHH).

554 Password Y String8 ITaposb

3.1.2. EstablishmentAck (message id=7)

CooOienne nmoaTBepkaaeT NpuBs3Ky ceccuu k TCP-coennHeHMIO.

Tag

‘Moze  Hammume

<Header> Y

52 SendingTime Y UTCTimestamp Bpewmst otnpaBku coobmienus EstablishmentAck.
60 TimeStamp Y UTCTimestamp Bpewmst 06paboTKku 3ampoca TOProBoii CUCTEMO
5979 RequestTime Y UTCTimestamp Bpewms mosrydeHus 3amnpoca OT KIMEeHTa

789 NextSegNo Y ulnt64 [Tops,AKOBBI HOMEp CIIEIYIOIIEro COOOIICHUSI.
108 Keepalivelnterval Y ulnt1l6 WutepBan nepenaun Heartbeat cooOmeHmiA.

3.1.3. EstablishmentReject (message id=8)

Coo01ieHne u3BeIIaeT 0 TOM, UTO CECCUIO HE yaalochk mpuBszaTh K TCP-coennnenuro.

<Header> Y

52 SendingTime Y UTCTimestamp Bpewmst otipaBku coobiienus EstablishmentAck.

60 TimeStamp Y UTCTimestamp Bpewmst 00paboTku 3arpoca TOProBoil CUCTEMOM

5979 RequestTime Y UTCTimestamp Bpewmst mosryueHust 3ampoca OT KJIHEHTa

30002 EstablishmentRejectCode | Y ulntl16 Kon npuumsb! 0TKIOHEHUS 3anpoca. KoIsl OTBETOB TOPTOBOI CHCTEMBI HA
BCE BXOJISIIHME COOOIIEeHUs COOpaHbI B (aiine
https://ftp.moex.com/pub/ClientsAPI/ASTS/docs/asts_message_list.csv

3.1.4. Terminate (message id=4)

3aBepuieHMe

CECCHUu.
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<Header> Y
52 SendingTime Y UTCTimestamp Bpewmst oTipaBku cooOnieHus
20210 TerminationCode Y TerminationCodeEnum [IpuunHa npephIBaHMs CECCUU:

e "0" Finished — Ceccus 3aBepiiieHa 1o 3arpocy KJIHeHTa.

e "1" UnspecifiedError — BuytpenHnsis onmoka cepBepa, Cieayer
00pATUTHLCS B TEXHUYECKYIO MOICPIKKY.

e "2" ReRequestOutOfBounds — B otset Ha RetransmitRequest.
3ampamuBaeMble COOOIIEHUS HE MOTYT OBITh TIEPECIIaHEI.

e "3" ReRequestinProgress — 3ampoc RetransmitRequest Ha mepecbuiky
ellle HEe 3aBEPILUIICS.

e "4" TooFastClient — KitneHT mpHChLIACT CIMIIKOM MHOTO COOOIIEHHUA.
3HAUUTENBHO IPEBOCXOS CBOIO KBOTY.

e "5" TooSlowClient — KiuenT He BoruuthiBacT coodmienus uz TCP
cokera. M KoJIM4eCcTBO TaKUX COOOIIECHHIA 3HAYUTEIBHO.

e "6" MissedHeartbeat — Ot kineHTa yke He IPUXOAAT COOOIICHHUS 3a
nepuon 6onee Keepalivelnterval.

e "7" InvalidMessage — JIn6o cooOiieHre HapyaeT mpOTOKOJI, IHOO
HEBO3MOJKHO PacIio3HATh MMOJYYEHHOE COOOIICHHE.

e "8" TCPFailure — Ommn0ka Ha TpaHCIIOPTHOM YpPOBHE.

e "9" InvalidSequenceNumber — ITocbutaeTcst B OTBET Ha COOOIIECHHE
Sequence ¢ HekOppekTHBIM SequenceNumber.

e "10" ServerShutdown — Cepsep 1mtaTHO 3aBepiiaet padoTy.

3.1.5. RetransmitRequest (message id=2)

3anpoc MoBTOPHOM nepecbulku coodieHuil B konudyectse Count, HaunHas ¢ FromSeqNo.

<Header> Y

52 SendingTime Y UTCTimestamp Bpewmst oTipaBku 3ampoca.

7 BeginSeqNo Y ulnt64 [TopsiIKOBBII HOMEP MEePBOTO 3aMPAITHBAEMOTO COOOIICHHUS.
30003 Count Y ulnt32 KosraecTBo 3ampanmBaeMbIX COOOIICHHIA.
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3.1.6. Retransmission (message id=3)

CooOuienue yBeAOMIISIET, YTO TOCTIEAyIoLe cooOuieHus B konudectBe Count — 3T0 nepechliaeMbie cooO1ieHus B oTBeT Ha RetransmitRequest (message

id=2).
‘Tag  Mome  Hameme Tun  Omweamme
<Header> Y
52 SendingTime Y UTCTimestamp Bpewmst oTipaBku cooOIIeHusl.
30001 RequestTimestamp Y UTCTimestamp Bpewmst otipaBku B coobiiennn RetransmitRequest.
789 NextSegNo Y Ulint64 [opsAKOBBII HOMEp MEPBOTO COOOIICHNUS U3 COOOIIEHUH, TEPEeChlIaeMbIX B
otBeT Ha RetransmitRequest.
30003 Count Y Ulint32 KonnyecTBo coOOmICHHIA.

3.1.7. Sequence (message id=1)

Hcnons3yercst Tonpko B kKauecTBe Heartbeat-coobmenus. Knuenty ciienyer ornpasisite Ha SBE-GW 3nauenue nullValue B mone NextSeqNo. SBE-GW
OTIPABISIET KIMEHTY B moJie NextSeqNo HOMep CIIeIyromero coo0ImeH s MPUKIAJHOTO YPOBHSI.

<Header> Y
52 SendingTime Y UTCTimestamp Bpewms oTpaBku co0OIIEHUS.
789 NextSeqNo N uint64 [TopsiAKOBBII HOMEp CIIEIYIOIIEro COOOIIEHHUS PUKIATHOTO YPOBHSI.

3.1.8. ChangePassword (message id=9)

<Header> Y

52 SendingTime Y UTCTimestamp Bpewmst oTiipaBKu co0OLICHUSI.
554 Password Y String10 [Taposb

925 NewPassword Y String10 Hogelii maposb

3.1.9. ChangePasswordAck (message id=10)

<Header> Y

52 SendingTime Y UTCTimestamp Bpewmst oTiipaBKku COOOIIEHHS.

60 Timestamp Y UTCTimestamp JlaTa 1 Bpems onepanuu Ha cepBepe.
5979 RequestTime Y UTCTimestamp Bpewmst mosryuenus 3anpoca SBE-GW
554 Password Y String10 [Taposib

14
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3.1.10. ChangePasswordReject (message id=11)

<Header> Y

52 SendingTime Y UTCTimestamp Bpewmst otripaBku cooOIeHusl.

60 Timestamp Y UTCTimestamp Jlata u Bpemsi oriepaliiu Ha cepBepe.
5979 RequestTime Y UTCTimestamp Bpewmst monmyuenus 3arpoca SBE-GW
103 RejReason Y ulntl6 Ko npu4nHbI OTKIIOHSHHS 3a1mpoca

3.1.11. SessionReject (message id=5)

OTHpaBJ’IHeTCH B OTBCT Ha HCBAJIMJHBIC COO6H_ICHI/IH OT KJIMCHTOB.

<Header> Y

52 SendingTime Y UTCTimestamp Bpewmst oTripaBku cooOIieHusl.

11 ClOrdID Y UTCTimestamp [Tosib30BaTenbCKUN MACHTU(DUKATOP OTBEPTHYTOH 3asBKH.
371 RefTagID N ulnt32 Wnentudukatop HEKOPPEKTHOTO TMOJISL.

373 SessionRejectReason | Y SessionRejectReasonEnum | Ko mpryrHbBI OTKIOHSHHST COOOIICHHUS

"1" UserNamelnvalid — HenpaBuiisHOE MM 110JIB30BATEIIS.

"5" ValuelsIncorrect — HexoppekTHOe 3HaYCHHE TIOJISL.

"100" SystemlsUnavailable — Toprosas cuctema He 10CTyIHA.
"101" ClOrdIdIsNotUnique — ITonb30BaTenbCkuit uaeHTH(GUKATOP
3asBKU HE YHUKAJICH.

e "99" Other — HHnoe.

3.2. CueHapuu ceCCHOHHOI0 B3auMOAeHCTBUA

3.2.1. IlpuBsizka u 3aBepuIeHHE CECCHU

Jnsa mpusizku ceccuu kK TCP-coennuenunio KITUEHT qoMkeH nocnatk coodmenue Establish. Ecnu coobmenue Establish koppekTHoe u moibp3oBaTens
aBTopu3oBaH, SBE-GW otmpasiser kimeHTy oTBeTHOE coodmenue EstablishmentAck, kotopoe moareepkaaet npusszky ceccuu. Eciu coobmienne Establish
He KoppekTHoe, niu Cucrema He aBTopu3oBaia nois3oBaress, SBE-GW ornpasmnser kinuenty coobmenue EstablishmentReject ¢ ykazanuem npudnHsl
OTKJIOHEHHUSI 3a1poca.
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Establish
(message id=6)

alt
|

[Successful Esta bl‘shment]

|
|
-
|
|
|
|
|
|

EstablishmentAck

(message id=8)

Pucynox 1. Juacpamma. Ilpusasxa ceccuu

Jl1s 3aBepIeHHs cecCuu KIMEeHT JOJKEeH OTHpaBUuTh coobiienue Terminate u gnoxnarses or SBE-GW oreetHoro coodmenus Terminate ¢ TerminationCode=0

(Finished).

| |
| Terminate |
: (message id=4) h:
| |
' Terminate |

(message id=4)

Pucynok 2. JJuacpamma. 3aeepwenue ceccuu
B ciydae nepenoaximouenust kmuenta k SBE-GW nostoproe TCP-coenunenue ¢ Toro ke [P-agpeca momkHO OBITH yCTAaHOBJICHO HE paHee, 4eM depes |
CEKYH]y MOCJI€ 3aBepLICHUS MPEIbIIyIIero coequHeHus. Ecim KimeHT noneitaeTcs NepenokiItounTees panblie, To TCP-coenqunenue Oyner OTKIOHEHO.
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[Tpu nombiTke ABYX 1 O6osee ogHoBpeMeHHbIX TCP-coequHeHnit 1 OTIIpaBKU B HUX OJHOTO U TOro ke uneHtudukaropa TWIME noruna (Username B
coobmienun Establish), Bce Takue coeTMHEHHS MOTYT 3aBEPIIUTHCA ¢ o1mOKoit. Bo Bce ceccun SBE-GW otnpasut coobmienne EstablishmentReject ¢
ykaszanuem npuunabl EstablishmentRejectCode=204 (User id is already in use).

3.2.2. MOHMTOPHUHI COCTOSIHUS CECCHH

Jnist MOHUTOPHHTA COCTOSIHUA ceccui KMeHT 1 SBE-GW 11o/mkHBI ¢ 3a71aHHOM TeprOINYHOCTBIO 0OMeHNBaThest cooluiennsmu tumna Heartbeat (B Harmem
ciydae - 3To coobmenne Sequence). KimmeHT nmepenaet cBoit mHTepBas otnpaBku Heartbeat-coobmienuii Ha SBE-GW B coobmenun Establish B mose
Keepalivelnterval. SBE-GW coo0miaer kimeHTy cBoit nHTepBai otnpaBku Heartbeat-coo0mienuii B coodiennn EstablishmentAck B mone Keepalivelnterval.
SBE-GW rapantupyet, 4To OH OyIeT NPUCHLIATh COOOIIEHUS HE peke ueM | pa3 3a mHTepBaj, HO 3TH COOOIIeHHs He 00s3aTtenbHOo Tua Heartbeat. inTepBans
CUMTAIOTCA 10 (PUKCHPOBAHHOM CETKe, pa3Mep KoTopoii 3anaetcs yepe3 Keepalivelnterval. Eciiu B Teuenne gannoro natepsana SBE-GW ne mpuchuian
coobuieHut, oTnuHbIX OoT Heartbeat, To B camoM koHIe nHTepBaia oH npunuieT Heartbeat-cooOuienue. Eciu B unTEpBalie €cTh Apyrue cooOIeHus,
Heartbeat-coobmienune He nmoceutaetcsi. TakuM 00pa3oM, B KaXKI0M UHTEPBAJIE €CTh KAK MUHIUMYM OJTHO COOOIICHHUE, HO TIPH STOM ITPOMEKYTOK MEKITY
coo0IIeHUIMHU MOKET ObIThH Oosbine Keepalivelnterval.

> Keepalivelnterval

Keepalivelnterval

H — Heartbeat
O — Other message
Pucynok 3. Juacpamma. Omnpasxa Heartbeat-cooowenuii om SBE-GW

Ecnu B Teuenue 3aganHoro nnrepsaia (Keepalivelnterval) oT kiaueHTa He IpUIIIIO HUKAKOro cooduienus, To SBE-GW otkmtouaer kinenTta. OTkioueHue
(cpabatsiBanne COD) npoucxoauT B Iepuo/] OT OAHOTO JI0 JBYX MHTEPBAJIOB ILUTIOC BpeMs Ha nepenady coobdmenus. [loceuiate Heartbeat-cooGmmenus cnenyer
C YUETOM BPEMEHH Tiepeiadnl cooOmeHusI oT kireHTa 10 SBE-GW.
Knuent nomxken nocsuiate Ha SBE-GW He 6onee Tpéx Heartbeat-cooOmiennii B cekynay, uerBéproe Heartbeat-cooOrienue 3a cekyHy NpUBEIET K pa3pbIBY
COCIMHEHUS C OTIPABKOW KiMeHTy coolmienust Terminate ¢ mpuunnoii TooFastClient. Bo n30exxanue paspbiBa coennenus ¢ npuuanHoi TooFastClient
pEeKOMEHyeTCs yCTaHABJIMBAaTh MHTEPBAJI MEX Ty rociieoBaTeabHbIMU Heartbeat-coobmenusmu He menee 1000 MummncekyHI.

3.2.3. Hymepauus coo0uieHuii

Jlnist mocneioBaTeNIbHOM HyMEepaluu COOOIIEHUH KITMEHT JOJKEH MOAAePKUBATh CUETUUK COOOLIeHNH, BXoadnmx Ha Hero ¢ SBE-GW. HauansHbiit HOMep
BXOSIIMX cooOmeHni kiaueHT noiydaer oT SBE-GW B coobmenun EstablishmentAck mpu ycranoBke coennuenus. B nanbHeiineM kaxioe coOoOOIeHne
MPUKIIQJHOTO YPOBHS, OMy4YeHHOe KineHToM oT SBE-GW, 10/KHO yBeIMUUBaTh CYETYHK HA eAUMHUIY. COOOILIEHNS CECCHOHHOTO YPOBHS HE JOJKHBI
YBEJINYUBATh CUETUHK.

17



Cnenudukanus ouaapraoro nporokoia TWIME miis BamoTHOT0 ¥ ()OHIOBOTO PHIHKOB

3.2.4. 3anpoc MOBTOPHOM NMOCHUIKHU COOOIEHN I

B ciydae oOHapy»)eHUs MPOMYIIEHHBIX COOOIEHN KIIMEHT MOXKET 3alPOCUTh MOBTOPHYIO MOCBUIKY coobtmenuit or SBE-GW ¢ momMoribpro KoMaH bl
RetransmitRequest, B KOTOpo yKa3bIBaeT MOPSAIKOBBII HOMEp MEPBOTO 3aMPALIMBAEMOT0 COOOIIECHHS U KOJIMYECTBO 3arpamnBaeMbIX cooOmeHnii. B
pe3ylbTare nocie noATBepxaAeHus Retransmission mpou3BOAUTCS MOBTOPHASI MOCHLIIKA COOOIIEHUH.

Bo Bpems ornpaBku noBTopHBIX coobmmennit SBE-GW He oTnpaBiisieT KIMEHTY HOBBIX cooOmieHuil. VX oTrpaBKa BBIOIHIETCS TOCIE 3aBEpLICHHUs 00paboTKH

koMaH bl RetransmitRequest.

RetransmitRequest
(message id=2)

Y

|
|
I
|
|
|
alt |
|

[Retransmission Al:cepled]
I Retransmission

i (messageid=3) T T~ K
| I
L‘ ,,,,,,,,, retransmitted messages  __ _ _ _ _ _ _ _ 4'
I |
| |
| I
_________ S M |
| I
[Invalid Retransmigsion Request] |
I I
| . I
I — e Terminate __ _ _ ________ a

(message id=4)

Pucynok 4. JJuacpamma. 3anpoc no8mopHou nocwliku coodoujenutl
3.2.5. BoccTaHoBJI€eHHE CeCCHUU MOCTIE ¢00s

JU1sl BOCCTAaHOBJIEHUS! COCTOSIHUS KIIMEHT MTPH YCTAaHOBKE HOBOT'O COEAMHEHUS JIOJKEH CPAaBHUTh HOMEP CUETUMKA BXOJSAIIMX COOOIIEHUI ¢ HOMEPOM,
npuieamuM B coobmennu EstablishmentAck. Ecniu oOnapyxuTtcs, uto NextSeqNo B EstablishmentAck Gonbiiie ero cuerunka BXOASIINUX COOOLIEHUM, TO
KJIMEHT JOJKEH Mepe-3alpOoCUTh POIyIIeHHbIE COOOIIEHUs ¢ MOMOIIbI0 KoMaH bl RetransmitRequest. SBE-GW oTnpaBuT B 0TBET COOOIEHUS TPUKIATHOTO
ypoBHs. OnHoit koman 10 RetransmitRequest kianeHT moxet 3anpocuts He 6osee 1000 cooOmieHuit.
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1_

o s we wDisconnect/ Connect w s o
I I
|
: Establish -l
1 (message id=6) ]
| |
¢ ——————____EstablishmentAck __ ________ |
I (message id=7) |
| |
| RetransmitRequest o
: (message id=2) ':
I I
| |
alt [Standard Client] I
=/ | |
[ Retransmission |
I (message id=3) [
| |
| retransmitted messages |
i S il L T
| |
I I

____________________________________ PR |

[Siqw Client] I
I I
I e Retransmission _ _ __ _ _ _ _ _ _ _ |
| (message id=3) |
I |
[ retransmitted messages _ _ _ _ _____ |
< i
| |
e Terminate _ __ _ ________ !
| (message id=4) TerminationCode=5(TooSlowClient) ﬂl
I I
t }
| |
I I
leee ——w - ——Disconnect/Connect === = w—

Pucynok 5. JJuacpamma. Boccmanoenenue ceccuu nocae c6os
3.2.6. CoOpoc HOMepOB cOOOLIeHNIT
SBE-GW ocranaBimuBaeTcst KaX/Ibli IEHb TIPU OCTAHOBKE TOPTOBOM cucTeMbl. [IpH cTapTe MpHItosKeHUs Ha CIIEAYIONIHIA TOPTOBBIN IeHb COPAChIBAIOTCS
HOPSIIKOBBIE HOMepa coobeHni cepepa. CooOIeH s IpeAblIyIero TOProBoro AHs Oy yT HEAOCTYIIHBL.
3.3. OTkiaoyenne npu nepenojHennu oygepa na cropone SBE-GW

Ecnu knueHT B cuily Kakux-1u00 MPUYHH HE ycreBaeT BEIUUThIBaTh cooliieHus u3 TCP cokera, To mpu nepenonHennu ucxozsmiero TCP Oydepa Ha ctopone
SBE-GW Ttakoii kiueHT OyieT oTkitoueH (coobmenne Terminate ¢ TerminationCode=5).

3.4. OTKJIOHEHHE 3aTPOCOB

[Ipu oTknoHEeHNH 3anpocoB TpukiIagHoro ypoBHs SBE-GW oTnpasnseT kiaueHTy coobmenne ceccioHHoro ypoBHs BusinessMessageReject. CooOmienne
MOJKET IPUXOJIUTH TIPU OTKJIIOHEHHUH 3aPOCOB Ha JO0aBJICHUE, YAICHNUE WIH MTepeMeleHUe 3asBOK, IPU OTKIOHEHUH 3aIPOCOB Ha MaCCOBOE CHSTHE 3asBOK, a
TAKXE IMIPU CHATUN MHOTOAHCBHBIX 3a4BOK B KJIIMPHUHTI.
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Coo0mienust cecCHoHHOTO ypoBHS BusinessMessageReject He TOCTYITHBI B cepBUCE BOCCTAHOBIICHUS, onicaHHOM B "'Pazyien 3.2.5, «BoccTaHoBIeHNe ceccuu
mocie coosan”.

3.4.1. OTKJI0HEHMEe 3aIpoca HA 100aBJ/IeHNEe 3asiBKH

KimeHT oTmpaBisieT HOBYIO 3asBKY B TOproByio cucremy (coobmenne NewOrderSingle). Cructema oTkiionsiet 3anpoc (coodmienne BusinessMessageReject).

NewOrderSingle
(message id=13)

alt

|
|
>
|
|
i
|

[Failure] g —— — — — — — — — BusinessMessageReject _ _ _ _ _ _ _ _ _
| (message id=12) OrdRejReason=reason_code

_ L

Pucynox 6. Juacpamma. Omrnonenue 3anpoca na 0obasnenue 3aa6Ku
3.5.2. OTK/I0HEHHE 3a1IPOCca HA yIaJIeHHe 3asiBKH

Knuenr ormpasisier 3anpoc Ha yaanenue 3asBku (coodmenne OrderCancelRequest). Cuctema otkionseT 3anpoc (coobiienue BusinessMessageReject).

OrderCancelRequest
(message id=14)

alt

|
I
gl
I
I
|
I

BusinessMessageReject |

(message id=12) OrdRejReason=reason_code

[Failure]

|
|
I
|
|
|
|
-
|
|

Pucynox 7. Juacpamma. Omrionenue 3anpoca Ha yoajieHue 3aa6Ku
3.5.3. OTK/I0HeHHe 3a1Ipoca HA NepeMellleHue 3asBKU

KimenT ornpasisier 3anpoc Ha nepemenienune 3asBku (coodmenne OrderReplaceRequest). Cuctema oTkionser 3amnpoc (coodmenne BusinessMessageReject).
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| I
| OrderReplaceRequest |
: (message id=16) ":
| I
| |
alt | I
| I
[Failure] g — ——— — — — — — BusinessMessageReject

(message id=12) OrdRejReason=reason_code

_ L

Pucynox 8. Juacpamma. Omrionenue 3anpoca na nepemeujerue 3asa6Ku
3.5.4. OTKJI0HEeHHE 3alIPOCa HA MacCOBOE yIaJIeHHe 3a8BOK

Kiuent ormpasisieT 3ampoc Ha MaccoBoe yanenue 3asBok (coobmenne OrderMassCancelRequest). Cuctema oTKIIOHSET 3anpoc (CooOIIeHme
BusinessMessageReject).

I
OrderMassCancelRequest |
(message id=15) ’ |

I

1

I

I

alt

[Failure]
(message id=12) OrdRejReason=reason_code

|

|

|

I

I

I

I

I

I

|2

|18,
3

o
(2]

lw

1=
D

1
(7]

|2
Q

o

1z

I}
[z}

|~

|

|

|

|

|

|

|

|

|

-

Pucynok 9. Juacpamma. Omrnonenue 3anpoca Ha Maccogoe yoaieHue 3as160K
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4. IlpuxkjaagHoii ypoBeHb

[TpoToKOII PUKIIAHOTO YPOBHSI pa3paboTaH Ha OCHOBE cTaHaapTHOro mpotokosa FIX sBepcuu 5.0 SP2 (https://www.fixtrading.org/standards/fix-5-0-sp-2).
[peamnonaraercsi, 4TO MOJIH30BATEIb YK€ 3HAKOM C OCHOBAMH 3TOTO MPOTOKOJIA.

4.1. IllognepxxuBaemMblie COOOIEHUSA

. NewOrderSingle — Jlo6asnenue 3asBku. [lepenaéres ot kiauenra kK SBE-GW.

. OrderCancelRequest — Y nanenue 3asBku. [lepenaércs ot kiuenta k SBE-GW.

. OrderReplaceRequest — Ilepemenienue 3asBku. [lepenaérest ot kianenta kK SBE-GW.

. OrderMassCancelRequest — MaccoBoe yaanenue 3asBok. [lepenaéres ot kiuenra kK SBE-GW.

. OrderMassCancelReport — Otser Ha ycnemnoe ucnonaaenne OrderMassCancelRequest

. ExecutionReport — CooOiieHust 0 perucTpanuu, yaaaeHu|, U3MCHEHHH 3asBKU WK o cruenke. [lepenaércs or SBE-GW kinenry.

4.1.1. NewOrderSingle (message id=13)

Jlo6aBneHne 3asBOK 1O JIFOOBIM HHCTPYMEHTAM.

<Header> Y
52 SendingTime Y UTCTimestamp Bpewmst oTipaBKku cOOOMICHHUS
11 ClOrdID Y ulnt64 [Tonp30BaTeabCKUM HACHTU(UKATOP OTIPABIECHHON 3asBKH.
168 EffectiveTime c UTCTimeOnly Jlata u Bpemsi aktuBanuu 3asBku. Null, eciii 3asiBka akTHBUPYETCS IPH PETHCTPAIIMN
44 Price C DecimalONULL Ilena.Null 11t ppIHOYHBIX 3a5BOK.
38 OrderQty S ulnt64NULL KomaecTBo 710TOB B 3asiBKe. Ecii 00beM 3asiBKH BBIPAXKEH B TTOJIE
CashOrderQty(152), To momxkto 66ite OrderQty=Null
111 MaxFloor C ulnt64NULL Pasmep Buaumoit yactu aiicoepr-3asBku B jotax. Null, eciu ckpoitas yactsb
OTCYTCTBYET. UNCIIEHHOE 3HaYE€HHE ATOTO MOl HE MOXKET MPEBBIIIATh 3HAUCHHE
moJist OrderQty. Jlomyctumble 3HaueHus KomOuHammu nojeir MaxFloor u OrderQty
OIPEACIISIFOTCS PaBUIIAMHU TOPTOB.
152 CashOrderQty C Decimal2NULL O06wem 3astBku B Bamote pacueToB. Null, ecu ykazaHo Koim4ecTBO JOTOB B MOJIE
OrderQty(38)
54 Side Y BuySellEnum Hamnpapnenue 3asBku:
e "1"-—Buy
o "2"_Sell
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40 OrdType Y OrdTypeEnum Tun 3asBKH:
"1" — perHOYHAA
"2" — nuMuTHAs
"B" — 3asBKa mepuo/ia 3aKphITHS
"0" — ucnonHeHuE 1Mo pa3HbIM IIEHaM
"1" — ucroyiHeHHe MO OJHOM LIEHE
59 TimelnForce Y IMMCancelEnum Bun 3asBku:
e "0" Day — mocTaBuTh B O4YEpe/Ib
"3"™ 10C — ocTaTok 3asiBKM CHUMAETCS
"4" FOK — 3asska Fill-or-Kill, monHocTEIO MM OTKIOHUTH
“8” PO — tonpko maccuBHas. 3asiBKa MPUHUMACTCS TOJIBKO MPH
HEBO3MO>KHOCTH 3aKJIIOUYCHHUSI CIICIKH.
"5" — 3asgBKa MapkeTMeiikepa (TOIbKO (DOHTIOBBIM PHIHOK)
Null — oObryHas 3asiBKa

1090 MaxPriceLevels Y SplitFlagEnum

529 OrderRestriction C MMOrderEnum

5202 TradeThruTime C OrderActivationTypeEnum "C" — 3asBKa C aKTUBALIMEH B ayKIUOHE 3aKPBITHSI
"T" — 3asBKa C BpEMEHEM aKTHBAIIH
Null — oObrunas 3asiBka
"E" — xoTHpOBKa poBaiifiepa BHEIIHEN JTUKBUIHOCTH (TOJIBKO (POHAOBBII
PBIHOK)
"I" — 3asBKa JUI UCTIOJIHEHUS TOJIBKO BCTPEUYHBIMHU 3asBKAMU BHYTPEHHEH
JMKBUIHOCTHU (TOIBKO (POHIOBBIN PHIHOK)
e Null — 3asiBKa 1151 HCTIOJHEHHMS JTFOOBIMH BCTPEUHBIMH 33 BKAMH
String12 Toprogsiii cyer
String12 [Toie EXTREF B Tabauie 3asiBoOk TOProBoii cucTeMsl
String12 Kox xnuenra
BoardID Kox pexxuma Topros
SecuritylD Kox nuncrpymenTa
String20 [Tone BROKERREF Tabmuiis! 3a1BOK TOPrOBOI CHCTEMBI.
CompliancelD MapxkupyeT criocod co3/1aHus U U3MEHEHUS 3asiBKU
JlmuHa mmons 1 Gaiir.
e "A" - B pesynbpTaTe anropuTMa aBTOCIEI0BAHUS
e "R" - B pesynbrare paboThl anropurMa-podora

10526 | LiquidityType C Liquidity TypeEnum

1 Account

526 SecondaryClOrdID
448 ClientCode

20336 | Board

55 Symbol

10600 Brokerref

376 CompliancelD

ZZ2|<X|<Z2Z2|<
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|
H

e "S" - B pesynbTaTe cpabaThIiBaHUs YCIOBHOTO MOPYUYEHUS (CTOIM-JIOCC)
e "D" - 3akppiTHE IO3UIINU B pe3yibTaTe He ucnogHeHHoro MarginCall
e ""(mpobemn) - He 3amonHeHo

e "M" - PyuHoii BBOJ
[IpokoHCYIBTUPYHTECH C BallIUM OPOKEPOM O PEKOMEHAYEMBIX MTpaBHUIIax
3aIOJIHEHHSI ATOTO TIOJISL.
Ecmu 3To mone orcyterByeT B coobmeHnn NewOrderSingle uiu B cooOmieHun
OrderReplaceRequest, To y co3manHoi uMu 3assBKH B cooOmieHunsx Execution Report
9TO T0JIe OYJeT MMEeTh 3HadeHue * * (Tipoben).

4.1.2. OrderCancelRequest (message id=14)

3anpoc Ha yJlaJeHHe paHee BbICTABICHHOMN 3asBKHU.

<Header> Y

52 SendingTime Y UTCTimestamp | Bpewms oTipaBku COOOIICHHUS

11 ClOrdID Y ulnt64 [Tonb30BaTenbCKUi MACHTU(HUKATOD 3aIpoca Ha yJaJICHUE.

41 OrigClOrdID C ulnt64NULL Knuentckuii upeHTH(GHUKATOP CHUMAaEMOM 3asBKH. Y CJIOBHO 00s13aTeIbHOE, €CITH HE
ykazaHo 3nadenue mojst OrderlD.

37 OrderID C ulnt64NULL bupykeBoit HOMEp yaansieMoit 3asBKU. Y CJIOBHO 00s13aTEIbHOE, €CITU HE YKA3aHO
snauenue nosst OrigClOrdID. Ecnu ykazano ue Null 3Hauenue, To 3HaueHue noss
OrigCIOrdID urnopupyercs.

4.1.3. OrderReplaceRequest (message id=16)

3arpoc Ha U3MEHEHHE [IeHbI/00heMa paHee BHICTABIICHHOH 3asBKH.

<Header> Y

52 SendingTime Y UTCTimestamp | Bpewms oTmpaBku cOOOICHHS

11 ClOrdID Y ulnt64 [Tonp3oBaTenbCKU HACHTU(DHUKATOP 3aIpoca Ha U3MEHEHHE 1IeHbl/00beMa.

37 OrderID Y ulnt64NULL bupxeBoii HOMep U3MEHSIEMO 3asBKH. Y CIIOBHO 00513aTeIbHOE, €CITH HE YKa3aHO

snauenue nosst OrigClOrdID. Eciu ykazano ne Null 3sHauenue, To 3HadeHue mosist
OrigClOrdID urnopupyertcsi.
41 OrigClOrdID C ulnt64NULL Knuenrckuit uaeHTHGUKATOP U3MEHAEMOM 3asBKH. Y CIIOBHO 00sI3aTeIIbHOE, €CJIU He
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‘Tag  Hoze  Hamume

ykazaHo 3Hauenue mosis OrderiD.

44 Price N DecimalONULL Hosas 1iena 3asBku. 3naucnne Null o3Hauaer coxpaneHue 3HaYCHUS 1ICHBI 3asIBKU

38 OrderQty Y ulnt64NULL HoBoe xonmuectBo j10TOB HHCTpyMeHTa. 3Hauenue Null o3nagaer coxpanenue
HCXOJIHOTO 3HAYCHHS 3asBKU

54 Side Y BuySellEnum Hanpasienue 3asBku. JJ0JDKHO COBIIAIaTh ¢ HAPABICHUEM UCXOIHOM 3asiBKH.

1 Account Y String12 Toproeiii cueT. 3HaUYCHUE JTOJDKHO COBMAAATh CO 3HAYCHUEM MCXOIHOM 3asBKH

526 SecondaryClOrdID N String12 [Tosnie EXTREF B Tabiuiie 3assBOK TOProBOW CHCTEMbI

448 ClientCode N String12 Kon ximenrta

20336 Board Y BoardID Konx pexxuma Topros

55 Symbol Y SecuritylD Kox uncrpymenra

10600 Brokerref N String20 [Tore BROKERREF tabuiisr 3assBOK TOProBOii CHCTEMBI.

376 CompliancelD N CompliancelD Mapkupyer crocod Co31aHus UM H3MCHEHUS 3asiBKU

JlnuHa mojst 1 Oakir.

"A" - B pe3ynbTaTe aJiropuT™Ma aBTOCJICI0OBAHMS

"R" - B pe3ynbTare paboThl aroputMa-podoTa

"S" - B pesynbrare cpabaThIBaHUS YCIOBHOTO IMMOPYYCHHS (CTOI-TIOCC)
"D" - 3akppITHE MO3UIHMHK B pe3ysibTaTe He ucroiHeHHoro MarginCall
" " (mpoGemn) - He 3amonHeHo

"M" - Py4Hoii BBOJ

[TpoKOHCYIBTUPYHUTECH C BAIIUM OPOKEPOM O PEKOMEHTyEMBIX IMPaBUIIaX 3allOJIHCHUS
3TOTO MOJIA.

Ecnu 510 mone orcyterByeT B coobuiennn NewOrderSingle unu B cooOiieHUN
OrderReplaceRequest, To y co3nanHol uMu 3asiBKH B cooOIneHusx Execution Report
9TO noje OyJaeT uMeTh 3HaueHue * “ (mpoben).

4.1.4. OrderMassCancelRequest (message id=15)

3anpoc Ha MacCOBYIO OTMEHY 3asBOK, 3HAUEHUS MOJIel KOTOpbIX coBnaaaoT co 3HaueHusMu He NULL mosneit 3anpoca.

<Header> Y
52 SendingTime Y UTCTimestamp | Bpewmst oTipaBku cOOOIIEHHUS
11 ClOrdID Y UlInt64 [Tonbp30BaTenbCKH HACHTU(HUKATOP 3aIpOca HA MACCOBYIO OTMEHY.
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i

54 Side N BuySellEnum HampaBneHne cHUMaeMbIX 3asBOK:
e "1"—3asgBKM Ha MOKYIIKY
e "2"—3agBKU Ha MPOAAKY
e NULL — Bce 3asBkH
1 Account N String12 ToproBeIif cueT CHUMAEMBIX 3asBOK
526 SecondaryCIOrdID N String12 [Tone EXTREF cHrMaeMbIX 3as1BOK
448 ClientCode N String12 Kon ximenrta
20336 Board N BoardID Ko pexxuma Topros
55 Symbol N SecurityID Kox uncrpymenra

4.1.5. ExecutionReport (message id=17)

Coo0mienre 00 yCIenHOM BBICTABIICHUN 3asIBKH.

<Header> Y
52 SendingTime Y UTCTimestamp Bpewmst otipaBku cooOuieHus
60 Timestamp Y UTCTimestamp JlaTa u Bpems orepaiuu Ha cepBepe.
5979 RequestTime C UTCTimestamp Bpewmst monryuenus 3anpoca SBE-GW. O6s13aTebHO /151 OTBETHBIX COOOIICHUI
NewOrderSingle, OrderReplaceRequest, OrderCancelRequest. Null st caenok u
YBEJIOMJICHHIA O CHSITUH 3asBKH JIPYTHM I10JIb30BATENIEM WJIA CHCTEMOM.
11 ClOrdID Y ulnt64 [Tonp3oBaTenbCKHUi HACHTUDUKATOD 3aIBKH:
e Jlus HOBOI# 3assBku — 3Hauenue moist ClOrdID coobmennst NewOrderSingle
wu OrderReplaceRequest
e Jlust pe3ysibTaTa CHATHSI 3aBKU OTIIPABUTEIIO COOOIICHHUS
OrderCancelRequest — ClOrdID coobmienuns OrderCancelRequest
e Jlis yBeJJOMJICHUS BIIAJICIIbIIA 3asBKU O €€ CHATHH JIPYTUM TTOJIb30BaTEIIEM
WK TOProBoi cuctemoit — 3uadenue mosst ClOrdID cooGiienus, kotopoe
MIPUBEJIO K PETHCTPALIUU 3asIBKU
168 EffectiveTime C UTCTimeOnly Bpewmst aktuBarinu 3asBku. Null, eciin 3asiBka ak THBHUPYETCS TIPU PETHCTPAITAT
37 OrderID Y ulnt64NULL W nenTudukaTop 3asBKH B TOPrOBON CHCTEME.
9945 OrigOrderID C ulnt64NULL WnenTtudukarop 3assBKU, KOTOpas OblIa K3MEHEHA B PE3yJIbTaTe 3ampoca
OrderReplaceRequest
278 MDEntryID Y ulnt64NULL [TyOnmunbIil maeHTrdUKaTOp 3asBKU B coodmmeHusx cepeucoB FAST wmu SIMBA.
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41 OrigCIOrdID © ulnt64NULL 3nauenue noss OrigClOrdID 3ampoca Ha cCHITHE U U3MEHEHHE 3asIBKH.
Oo6s3aTenbHOE, ecnu ykazaHo B 3anpoce. NULL B npyrux ciyyasx.
880 TrdMatchID C ulnt64NULL WnentudukaTop clIelIKi B TOPrOBOM CUCTEME.
44 Price C Decimal9NULL L{eHa 3asBKH.
38 OrderQty C ulnt64NULL Kosmgecto sotoB B 3asBke. Null, eciiu 00bem 3asiBku BeIpaskeH B 110JIe
CashOrderQty(152)
111 MaxFloor C ulnt64NULL Pasmep Bumumoii yactu aiicoepr-3assku B otax. Null, eciu ckpbitas gacth
OTCYTCTBYET.
152 CashOrderQty C Decimal2NULL O6nem 3asBku B Basmote pacuetoB. Null, eciu yka3ano Koim4ecTBO JIOTOB B OJIE
OrderQty(38)
31 LastPx C Decimal9NULL IleHa caenku, 0 KOTOPOit COOOMIACTCS B 3TOM COOOIIECHUH
32 LastQty C ulnt64NULL KonndecTBo JIOTOB B C/ICNIKE, O KOTOPOH COOOIIACTCS B ATOM COOOIICHUH
151 LeavesQty Y ulnt64NULL KonunuecTBo AOCTYNHBIX ISl JaTbHEUILIETO UCIIOJIHEHHUS JIOTOB B 3aBKE MOCIIE
CHENKH, O KOTOPOI cooOIIaeTcs B 3TOM COOOIICHUN
84 CxIQty C ulnt64NULL CHsITOe KOJIMYECTBO, Jiisi coobmeHus ¢ ExecType=4
18181 PreMatchedCumQty C ulnt64NULL [Toka3bIBaeT KOMTMYECTBO JIOTOB 3asBKH, OKUatonux oopadoTku PreMatch crnenok
(TosTbKO 117151 POHTOBOTO PHIHKA).
34 MsgSeqNum Y ulnt32 [TopsAKOBBIM HOMEP COOOILEHUS! MPUKIIATHOTO YPOBHS
9947 OrdCancelReason © ulnt8NULL Kon npuunael cHsTrs 3asBku. CM. Pazmen 8. Koibl mpUIMHbBI CHATHSI 3asIBKH
150 ExecType Y ExecTypeEnum Tun coObITHS, O KOTOPOM COOOIIAETCS B ’TOM COOOIIIEHUU:
e "0" — Perucrpauus HOBOIl 3asiBKU
o "4" — CusaTue 3as9BKU
o "5" - l3meHeHue 3asBKU
e "6" — OxumaHue CHATHS 3aABKU
e "F'"_Cnenka
o "L"—TIpenaBapurenbHas caenka (TOIbKO i (POHIOBOTO PHIHKA)
e "H" —orMeHa npeaBapUTEIbHO CACNIKH (TOJBKO AJIsi (POHIOBOTO PHIHKA).
39 OrdStatus Y OrderStatusEnum e "0"—Honas 3asBKa
o "4" _3agBka cHATa
e "2" _3agBKa UCIIOJHEHA LIETUKOM
o "6" — Oxumanue CHATHUS 3aBKU
e "1"— 3agBKa YaCTMYHO HCIIOJIHEHA
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e "9" _3agBKa 0KHIAET COOBITHS AKTUBALIUN

6636 StipulationValue TradeTypeEnum | Tum cnenku:
e "0"— oObluHas
e "4" —cnenka c 3TOM ancOepr 3asiBKOU
54 Side BuySellEnum HampasiieHHOCTD 3asBKU:
e "1" —mokymnka
o "2"_nmpomaxa
40 OrdType OrdTypeEnum Tun 3asBKU:
e "1" —priHOUHAA
o "2"— qumuTHAs
e "B" —3asgBka mepuoja 3aKphITHS
1090 MaxPriceLevels SplitFlagEnum e “0” — MCHOJHEHHUE 10 Pa3HLIM LIEHAM
e “l” —ucnoJIHEHHE 1O OJHOM LIEHE
59 TimelnForce IMMCancelEnum | Bup 3asBku:
e "0" Day — mocraBuTh B 04epeb
e "3" |OC — ocTarok 3assBKU CHUMACTCS
e "4" FOK —3asgska Fill-or-Kill, monHocTei0 MM OTKIOHUTE
o “8” PO — TonpbkO maccuBHasl.
529 OrderRestriction MMOrderEnum e "5" —3agBKa MapkeTMelikepa (TOIBKO (POHIAOBBIN PHIHOK)
e Null — 06b1uHas 3asBKa
5202 TradeThruTime OrderActivationTy e "C"—3asBKa c akTUBAIMEH B ayKIIMOHE 3aKPBITUS
peEnum e "T"—3asgBKa c BpeMEHEM aKTHBAIINH
e Null — 06b1uHas 3asBKa
10526 LiquidityType LiquidityTypeEnu e "E" - KoTupoOBKa npoBaiifiepa BHEIIHEN JTUKBUIHOCTH (TOIBKO (POHIOBBIN
m PBIHOK)
o "I" —3agBKa /I UCTIONHEHUS TOJBKO BCTPEUYHBIMU 3assBKAMU BHYTPEHHEH
JUKBUIHOCTH (TOJIBKO (POHIOBBIN PHIHOK)
o Null — 3asBka 17151 HCTIOJTHEHUS JTFOOBIMU BCTPEYHBIMU 3asiBKAMHU
851 LastLiquidityInd LastLiquidityIndE e "1"—added liquidity, cienka ¢ 3T0# MacCHBHOM 3asBKOM
num o "2"—removed liquidity, cienka ¢ 3T0ii 3asIBKOI B MOMEHT €€ PErHCTPaIliu
1 Account String12 Topro.siii cuer
526 SecondaryClOrdID String12 [Tone EXTREF B Tabuwiie 3aBOK TOPrOBON CHCTEMBI
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448 ClientCode N String12 Ko kimenTa

20336 Board Y BoardID Kox pexxuma Topros

55 Symbol Y SecuritylD Kox nHcTpy™MeHTa

10600 Brokerref N String20 ITone BROKERREF tabiuiipl 3asBOK TOPIrOBOM CHCTEMBI.
376 CompliancelD N CompliancelD Mapxkupyer croco0 co3aanus Uik U3MCHEHHS 3asBKU

JnmuHa mons 1 GairT.

"A" - B pe3ynbTaTe alropuT™Ma aBTOCICI0OBAHMS

"R" - B pe3synbTaTe paboThl anroputMa-poodoTa

"S" - B pesynbrare cpabaThiBaHUS YCIOBHOTO MOPYYEHUS (CTOI-I0CC)
"D" - 3akpbiTHE MO3ULIMU B pe3yibTaTe He ucnoiHeHHoro MarginCall
" " (mpo6Gemn) - He 3anonneno

"M" - Py4dHoii BBOJ

Ecim 310 monte orcyterByeT B coobmernnn NewOrderSingle uimu B cooOmeHnn
OrderReplaceRequest, To y co3nanHol uMu 3asiBKH B coobineHusx Execution Report
9TO T0JIe OyeT UMEeTh 3HaUYeHue “ © (mpoben).

4.1.6. OrderMassCancelReport (message id=18)

OTBeTHOE COOOIIEHHE O MACCOBOM YIAJICHUH 3asBOK.

<Header> Y

52 SendingTime Y UTCTimestamp Bpewmst oTiipaBku cooOIeHUs

60 Timestamp Y UTCTimestamp Jlata u Bpewmsl omepaiu Ha cepBepe.

5979 RequestTime C UTCTimestamp Bpewmst nosyuenus 3ampoca SBE-GW

11 CIOrdID Y ulnt64 [Tone3oBarensckuit waeHTUUKaTop u3 coodnienns OrderMassCancelRequest.
533 Total AffectedOrders N ulnt64 KonruecTBo yIaJIEHHBIX 3a5IBOK.

34 MsgSegqNum Y ulnt32 [TopsiTKOBBIF HOMEP COOOIICHHUS TPUKIIATHOTO YPOBHS

4.1.7 BusinessMessageReject. (message id=12)

OTKIIOHEHUE COO6IJ.ICHPII>1 MPUKIIaIHOTO YPOBHH. COO6I_I_ICHI/IC MOKCT NPpUXOAUTH TP OTKIIOHCHUHA 3alIpOCOB Ha )106aBJ'IeHI/IC, YAAJICHHUEC UK IICPEMCIICHHUC

3asBOK, HIiI/I OTKJIOHCHHUH 3al'I|iOCOB Ha MaCCOBOE€ CHATHC 3asiBOK.
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<Header> Y

52 SendingTime Y UTCTimestamp Bpewmst oTipaBku cooOrieHusl.

60 Timestamp Y UTCTimestamp Jlata v Bpemsl oriepaliy Ha cepBepe.

5979 RequestTime Y UTCTimestamp Bpewmst momryuenwust 3anpoca SBE-GW

11 ClOrdID Y ulnt64 Wnentudukarop ClOrdID u3 3ampoca.

34 MsgSeqNum Y ulnt32 [TopsiikoBbIi HOMED

103 OrdRejReason Y uint16 Ko npuunabl oTKII0OHEHHS 3ampoca. OnucaHue KoJI0B HAXOAUTCS B (aiiie
https://ftp.moex.com/pub/ClientsAPI/ASTS/docs/asts_message list.csv .
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4.2. CueHapum TOProBoro B3auMo/eicTBUsA

4.2.1. Jlob6aBjieHHuE 3asIBOK

4.2.1.1. J/lod6aBi1eHMe KJIMEHTOM 3asiBKU
Bapuanr 1. [lo6aBnenue 3asBku ¢ TimelnForce=0(Day). KnueHT oTripaBisieT HOBYIO 3asBKY B TOproByto cuctemy (coodmenune NewOrderSingle). Cucrema
MOJITBEPIKIACT MMOJTyueHHE 3as1BKH coobOmeHreM ExecutionReport. 3asBka Taxk:ke MOXkeT ObITh OTKJIOHEHA crcTeMoii (BusinessMessageReject).

|
NewOrderSingle |
(message id=13) ClOrderID=n *:
|

|

|

|

|

|

alt

[Successful case]
ExecutionReport

T T T T T T Tmessageia=12) T T~ B

Pucynox 10. Juaepamma. Jlo6asnenue 3asexu ¢ TimelnForce=0(Day)
Bapuanr 2. [lo6asnenne 3asB8ku ¢ TimelnForce=3(10C). 3asBka ¢ TimelnForce=3(10C) moxeT ObITh TMOO MOTHOCTHIO CBEJIEHA B CAETKY, JIMOO YACTHUHO
CBelIeHa B CIIEIIKY, & OCTAaTOK CHST, JTUOO 3asiBKa MOKET OBITh CHSITAa CHCTEMOM.
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NewOrderSingle

I |

\ _‘I

; (message id=13) ClOrdID=n ’:

| |

| 1

alt | |

| |

" ExecutionReport |

[Full fill] - - - - eage T GO T T T |

| ExecType=F OrdStatus=2 1

| |

| |

| |

I |

| |
********* I

[Partial fill] | |

I ExecutionReport |

oo (massage id=17) CiordiD=n~ ~ " " " "~ 1

| ExecType=F OrdStatus=1 |

| |

! |

| |

| |

I |

| !

| |

| |
o R RE

" [ |

[No fill] | |

. E ExecutionReport |

re {message id=17) Clordb=n_ ~ ~ ~ ~ """~ y

} ExecType=4 OrdStatus=4 :

I |

| i

| |

I |
_________ S ER|

[Failure] } :

R BusinessMessageReject |

| (message id=12) |

| |

| |

Pucynox 11. Jluaepamma. /[obasnenue 3anexu ¢ TimelnForce=3(10C)
Bapuant 3. [lo6aBnenue 3asBku ¢ TimelnForce=4(FOK). 3asBka ¢ TimelnForce=4(FOK) mMoxeT ObITh 1100 MOTHOCTHIO CBEJICHA B CAENKY, THO0 OTKJIOHEHA
CUCTEMOM.
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NewOrderSingle

[ [
[ [
: (message id=13) CIOrdID=n ’}
[ [
| |
alt | |
[ [
[Full fill] : :
[ [
[ [
- ——— ! ExecutionReport |
| (message id=17) ClOrdID=n |
I ExecType=F OrdStatus=2 I
[ |
_________ [ e e ]
[No fill] [ I
L. _________ BusinessMessageReject _ _ _ _ _ _ _ _ _ _:
I (message id=12) OrdRejReason=187 I
[ [
_________ L ]
[Failure] : :
- BusinessMessageReject |
| (message id=12) |
[ [
[ [

Pucynok 12. Jluacpamma. J{obaenenue 3asnsxu ¢ TimelnForce=4(FOK)
4.2.2. Cusarue (yaajieHune) 3asiBOK
4.2.2.1. YaajeHne KJIHEHTOM CBOeil 3asiBKH

VYcnemHo pa3MmeniénHas 3asBka MOXKET ObITh CHATA KIMEeHTOM. KineHTy npenocTaBisieTcss BO3MOKHOCTD YJIAIUTh 3asiBKY 110 OMpKEBOMY HAECHTU(UKATOPY
OrderID. Ecnu 3asBKa y>ke CHsATa MM UCIIOJHEHA, 3apOC Ha CHATHE OyJIeT OTKIIOHEH CUCTEMOH.
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|
OrderCancelRequest |
(message id=14) *:
|
|
|
|
|
|

alt

[Successful case]
ExecutionReport

(message id=12)

Pucynok 13. Juacpamma. Yoanenue 3asnexu
4.2.2.2. YaaneHue KJIMEHTCKOM 3asiBKHM IPYTHM 0J1b30BaTeseM (Opokepom)
Bapuant 1. bpokep uepe3 SBE-GW wu3-noa cBoero norusa yaanser 3asBky kiauenra (coobmenue OrderCancelRequest). [Tocne ynanenus 3assku SBE-GW

OTIpAaBJISICT OPOKEPY YBEJIOMIICHUE O BBIMOJIHEHUH oriepanuu (coobieHune ExecutionReport), a kineHTy, BBICTABUBIIIEMY 3asBKY, OTHPABIISCTCS HEMPOIICHHOES

coobuienue ExecutionReport. ¥ wenporernoro coodmennss ClOrdID=CIOrdID coobuieHust, KOTOpoe MPHUBENO K PErUCTPAIMHU 3asBKU.
Komanna takke MoxeT ObITh OTKIIOHEHA cucTemoit (BusinessMessageReject).
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Broker

OrderCancelRequest (message id=14)

| |

| |

: ClOrdID=n OrigCIlOrdID=n1 ’:

I | |

1 t }

alt | | |

— | |

| |

[Sucdlessful case] o ExecutionReport |

I | (message id=17) CIOrdID=n |

| | |

| | |

| | |

' I ExecutionReport !

:"' ______ ‘I‘ ~ " " (message id=17) ClOrdiD=n1 ~ *I

| | |

| | |
e e - + ==

[Failul‘re] : :

| I . . I

________ BusinessMessageReject

: :4_ (message id=12) _:

| I |

| I |

1 1 1

Pucynox 14. Jluaecpamma. Yoanenue knuenmckoi 3aa68ku Opokepom
4.2.3. MaccoBoe CHATHE 3a5IBOK

4.2.3.1. MaccoBoe yjiajieHnue 3asiBOK

KnueHT MOXeT MHUIIMMPOBAaTh MAaCCOBOE CHSATHE 3as1BOK ¢ moMoIibko 3anpoca OrderMassCancelRequest. [1o pe3ynbraTtam BINOTHEHUS OMIEpallUU KIHEHTY
otmnpasisercs coobmenne OrderMassCancelReport.

KirenTaM, BRICTaBHBIINM 3asBKH, OTIIPABIISIFOTCS HEMpoOIeHHbIe coobmienns ExecutionReport. V uenporrernoro coobienust ClOrdID=CIOrdID coo6rienwus,
KOTOPOE MPUBEIIO K PETUCTPALIUN 3aBKH.
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OrderMassCancelRequest

| |

| |

: (message id=15) .'}

| |

} }

alt [Su{:cessful case] :
| |

loop J : :
; l@__________ FExecutionReport |
[N times] I".' (message id=17) |
| |

| |

t t

| |

L.‘ _________ OrderMassCancelReport _ _:

I (message id=18) TotalAffectedOrders=N I

| |

| |

Pucynox 15. JJuacpamma. Maccosoe yoanernue 3as80k
4.2.4. U3MeHeHHe AKTUBHOM 3aiBKHU
4.2.4.1. U3meHeHuUe 3aiBKH KJIMEHTOM

Llena/o0bem pa3MenIEHHON paHee 3asiBKH MOYKET ObITh M3MEHeHa KineHToM. J{iist aToro kiueHt otnpasisier coodmenne OrderReplaceRequest. B ciyuae
YCIEUIHOTO BBIMOTHEHHS ONIePaIlK KIMeHTY oTmpasisiercs: ExecutionReport. Komanga Takske MokeT ObITh OTKIIOHEHa cuctemoil (BusinessMessageReject).
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|
OrderReplaceRequest |
(message id=16) *:
|
|
|
|
|
|

alt

[Successful case]
ExecutionReport

(message id=12)

Pucynox 16. [luacpamma. Hzmenenue 3aa6xu

4.2.4.2. U3MeHeHHMe KIMEHTCKOM 3asiBKU APYTMM I0JIb30BaTeIeM

Bapuanr 1. [Tons3oBarens yepe3 SBE-GW u3-nox cBoero nornHa u3MeHseT 3asaBKy kinenTta (coodmienue OrderReplaceRequest). [locne namenenus 3asBku
SBE-GW otmpasJisieT mosib30BaTelio yBeIOMICHUE O BITIONHEHUH onepanun (coobienne ExecutionReport/Replaced), a kinueHTy, BEICTABUBILIEMY 3a5BKY,
npuchLIaeTCs Henpolennoe coodmenune ExecutionReport/Canceled. ¥V nenporentoro coodmienus CIOrdID=CIOrdID coo6iienus, KOTopoe MpUBEIIo K
pETHCTpaIiH 3asBKH.

Komanna takxe MoxeT ObITh OTKIIOHEHa cucTemoit (BusinessMessageReject).
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Broker

OrderReplaceRequest

| |

| |

| {(message id=16) CIOrdID=n “":

I | |

: : |

alt | | |

— | |

[Sucdlessful case] :‘_ _____ ExecutionReport _ll

| | (message id=17) CIOrdID=n ExecType=5 I

I | I

| | |

| | |

- ————— R ExecutionReport _ _ __ _ __ ___ .

| | (message id=17) C/OrdID=n ExecType=4 |

| | |

| | |
F——f————— el it -+ ==

[Failuli'e] : :

| | . . |

_______ BusinessMessageReject _ _ _ _ _ _ _ _ _

: :4_ (message id=12) _:

| I |

| I |

I 1 I

Pucynox 17. quaspavma. Hzmenenue KIuenmeKou 3aa6ku Opyum Noib306amenem
Ipumeuanne: eciu noib3oBatens SBE-GW (J10ruH) u3MeHseT 3asBKy APYroro Mojib30BaTelst (JIOTHHA), TO 3TOT JIOTHH CTAHOBHUTCS BIa/CIbIEM 3asBKHU U
HAa4YMHAET MOJTyyaTh MO Hell yBEJOMJIEHUS B IITaTHOM Mopsijike. [IpenpinyiieMy Biaaenblly yBeIOMIICHUS [0 TaKOM 3asiBKe OoJiblie He OTnpaBistoTes. s
BOCCTaHOBJICHUSI TTOJTHOW HH(OPMALIMH O CBOUX 3as1BKaX M C/IEJKaX KIHEHT MOXKET BOCTIONB30BaThes cepsrcamu Drop Copy: FIX Drop Copy win nwmo3 ASTS
Bridge.
4.2.7. YHHKAJBbHOCTH NMOJIb30BaTeILCKUX WAeHTH(PuKaTopoB 3aaBok ClOrdID

03 SBE-GW KkoHTpoMMpyeT YHUKAIBHOCTD M0JIb30BATEIbCKUX UIEHTU(PUKATOPOB 3asBOK. OT KiHMeHTa TpeOyeTcs rapaHTUpoBaTh yHUKaIbHOCTH ClOrdID
Ha MPOTSKEHUHU Bcero ToproBoro AHA. Ecnu kiment npuckinaetr HeyHuKanbHbli ClOrdID, To SBE-GW oTkioHs€T Takoe coo0IIeHe - KIIMEHTY OTIPABIISeT
coobmenue SessionReject ¢ kogom omubku 101 (ClOrdIdIsNotUnique).
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6. XML cxembI cooOIeHuit

AKXTyanbHBIE CXEMBI COOOIIEHUI T0oCcTyMHbI B *. XM (aiinax, pasMenieHHbIX Ha MyOIMYHO JOCTYIIHOM pecypce
https://ftp.moex.com/pub/ TWIME/ASTS/schemas/

/. CipaBOYHHUK KO/I0B BO3BpaTa

PerynsipHo oOHOBIIsSIEMBII CITCOK KOJOB BO3Bpara pasmelnieH B daiine: https:/ftp.moex.com/pub/ClientsAPI/ASTS/docs/asts_message_list.csv

8. Koabl npyYnHbI CHATHA 3asIBKHU

CrrcoK KOJIOB PUYMHBI CHATHUS 3asiBKH IIepeHeceH B Qaiii: https://ftp.moex.com/pub/ClientsAPI/ASTS/docs/asts_order_cancel _messages.csv
KOI[H MNPUYKUHBI CHATHA 3asBKH OAWMHAKOBLI IS BCCX HHTep(beﬁCOB INOAKIKYCHUSA K TOpFOBOfI CUCTEMC.

39


https://ftp.moex.com/pub/TWIME/ASTS/schemas/
https://ftp.moex.com/pub/ClientsAPI/ASTS/docs/asts_message_list.csv
https://ftp.moex.com/pub/ClientsAPI/ASTS/docs/asts_order_cancel_messages.csv

