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1. O mnardopme MOEX Market Data Multicast FIX/FAST

Cucrema MOEX Market Data Multicast FIX/FAST Platform mpencraBisier co0oit HOBbBIHM, BbICOKO3()()EKTUBHBIN MEXaHU3M IS MepeIadn
PBIHOYHBIX JaHHBIX O TOprax Ha MockoBckoi bupxe (nanee ucnonszyercs cokpamenue MOEX). /lannblii MexaHu3M codeTaeT B cede CTPYKTYpY H
cUHTaKcuc coobmienuii FIX nmporokona, Xxoporirie BO3MOXXHOCTH JUIsl ONTUMH3AIMH MOTOKOB AaHHbIX FAST mpoTokosa, 1 BO3MOKHOCTH OBICTPOM U
3¢ pexTUBHOMN Mepeaadn JaHHbBIX 00JIBIIOMY KoJM4YecTBY nojb3oBareneid UDP mporokomna.

Cucrema MOEX Market Data Multicast FIX/FAST Platform Bkmowaer ciemyromue acneKkThl: MOTOKOBBIC JaHHBIC, MHKPEMEHTAIbHBIC
coobmenusi, FIX ¢dopmar coobmienuii, kogupoBanue coodmenuit B popmar FAST, monydenue maHHBIX OOJBIIMM KOJIWYECTBOM IOJIb30BATENICH,
BO3MOYKHOCTh BOCCTAHOBJICHUS TPOITYIICHHBIX JaHHBIX.

1.1. UcTopusa u3MeHeHUu M

Issue Date Description

1.0 25 mas 2011 HcxonHas BepcHst TOKyMEHTa

2.0 12 nexabps 2012 JloGaBieHus 711 yIydIllleH!s TOHUMAaHUS crieupUKalnui 1 YCTpaHEHHUs OIINOOK B
JIOKyMEHTE

3.3 08 anpens 2013 JloGaBineHsl ost, cienuuIHbIe IS CACTIOK MeperoBopHbIX pexkuMoB u PETTO

N3menenue dopmaToB cooOuieHuil aisa pasneneHus: nosei Pexxuma, TOproBoro craryca
MHCTPYMEHTA U MEepHoia TOPTroB MO pazHbIM MoiisiM B FIX cooOmieHusx.

JlononHuTeNbHBIE TOJS IS TIOJTHOW MOJEPKKU MyOnukanuu nanHeix pexuomoB PEITO c
LIK, aykuuoHa 3aKpbITHs, JUCKPETHBIX ayKIMOHOB, AyKLMOHOB KPYIIHBIX IAaKETOB, U
JAHHBIX phIHKA T+2.

Hogprrii 1abion kommnpecun FAST

Penakropckue mpaBku JOKYMEHTALMK U yCTPAaHEHHE HETOUYHOCTEN

3.3.1 24 mas 2013 VYerpanenne omumOOK W A00aBiI€HME NOSICHEHWH IO pe3yiabTaTaM OOpaTHOM CBSI3U C
KJIMEeHTaMU. Y 1aJieHne HEUCIOIb3yEeMBbIX MOJIeH U3 TOKYMEHTA.

WcnpaBnen mabaoH KOMIIPECCHI
B JAOKYMCHTEC COXPAHCHBI ITPABKU B PEKUME PCLHCH3UPOBAHUA NI BBIACICHUSA U3MCHCHHBIX
JacTeu.

3.3.2 04 cents6ps 2013 YTOYHEHBl €IUHMIBI (JOTHl MM KOJMYECTBA IIEHHBIX OyMmar), HCIOJb3yeMble IpH
nyOIMKauu 00beMOB ayKIIMOHOB B NOJIsIX 271.




3.3.3 26 mapta 2014 B 6mokx Market Segment no6asieno moste OrderNote (9680), ykasbiBaroiiee ypoBeHb
JUCTUHTA (PUHAHCOBOTO MHCTPYMEHTA Ha (DOHIOBOM pPBIHKE.
N3menen madaon FAST komnpeccuu
WcnipaBrieHbl HETOYHOCTH B JOKYMEHTAIUH.

4.0 26 Jlexabps 2014 1O MFIX Market Data Multicast 4.0 nepeBeeno Ha yHuduupoBanuyro ¢ MFIX

Transactional Bepcuro nunenzupyemoit onommoreku FIX Antenna C++ Bepcuu 2.9.

B noroke arperupoBanHbix KOTUpOoBOK (OBR) myOnukyroTcs Bce YpOBHU LIEHBI
B motok arperupoBanHbix KOTHpOBOK (OBR) noGaBnensr momst MDEntryTime
(273) wu OrigTime (9412)
[TyGnukamust Security Status cooOuieHuil BbIBeeHA B OTHEIbHBIA MOTOK ISF u
yJajaeHa u3 Ipyrux MoTOKOB OOHOBJICHHIA
B motok o6e3mmueHHbix 3asBok (OLR) moGamneno monme DealNumber (9885)
YKa3bIBAOIIEe HOMEP CICIKH, KOTOPast OCIeIHEeH 0OHOBHIIA 3asBKY
B notok cratuctuku peiaka (MSR) nob6aenen snement MDEntryType 269 =’¢’,
CXFlag (5154), ykaspIBaromuii Ha 3arpeT He0OeCIeYeHHBIX TOPTOB
B coobmenne Market Data - Snapshot/Full Refresh (W) mo6asineno moie
RouteFirst
(7944), senstoiieecss THAMKATOPOM MIEPBOTO COOOIIEHUS B TPYIINE COOOIIEHUM CO
CHAMILIOTOM IO UHCTPYMEHTY
B coobmennn Market Data - Snapshot/Full Refresh (W) none TradingSessionID
(336) mepemertieHO U3 JIEMEHTOB MOBTOPSIIONIUXCS TPYIIN B HAYAJIO COOOIIIECHHMS.
B coob6menue Security Definition (d) mo6aBieHbI crieAyONUE MOIS:
o QuoteText (9696) — more COMMENTS Ta6muist SECURITIES Toprosoii
CHCTEMBI;
o SettlFixingDate (9119), yka3sIBatoliiee AaTy 3aKpbITHsI PeeCTpa aKIIHOHEPOB;
o DividendNetPx  (9982), omnpexpenstomiee  BeIWYMHY  JUBUJCHJIOB,
BBIPAKEHHYIO B BAJIIOTE PAcUETOB.
JloGaBineH koJ neproja ayKiuoHa oTKpbITus (625=S u 326=119)




° HCHpaBHeHBI HCTOYHOCTH, YAAJICHbI HCUCIIOJIB3YCMbIC pPa3acCiibl, IIOJd U
3HA4YCHMHA.

e H3MeHeH ma0JIOH KOMIIPECCUH
e JloOaBneHa ccpuika Ha (aill ¢ TEXHUYECKUMHU OTpaHUYeHHUSIMH KaHaja tcp replay

1.2.IloToKOBaA nepejaya JaHHbIX

Hcnonb30BaHre MOTOKOBOM IMepeaayu JaHHBIX IMO3BOJISIET TepeaaBaTh WHGOPMAIMIO OT HMCTOYHMKA K IONyYaTelnro, He pa30uBas ec Ha
OTJENIbHBIE COOOMICHHS I KaXJAO0ro COOBITHSA. HEcKOMbKO TakWX COOBITUH MOTYT OBITh BKJIFOYECHBI B OJIHO COOOIICHHE. OTO IO3BOJISIET
CYILIECTBEHHO CHU3UTH 3a/IEPKKHU U YBEIUYUTHh CKOPOCTh NIEPEAAYH JAHHBIX.

1.3. UHKpeMeHTaJ/IbHbI€ COOOIEeHUS

Hcnonp3oBaHue HMHKPEMCHTAJIbHBIX COO6H.[€HI/II>'I MO3BOJIIET 3HAYUTENIHHO CHHU3HTHL OOBEMBI OTIIPABJIACMBIX OAHHBIX. HCHOJ’IBBYIOTCH TOJIBKO
JaHHBIC, U3MCHUBIIMCCS 110/ BO3JIcHiCTBHEM PBIHOYHBIX CcOOBITHH. MUHUMAJIbHOE KOJIMYECTBO KOMaHJ HUCIIOJIB3YCTCA IJIA UX OOHOBJIEHHUS:
[[O6aBJI€HI/Ie HOBOM 3alucu, N3SMCHCHUC 3allUCHU, YIAJICHNUC 3allUCH.

1.4. FIX ¢popmar

Cucrema MOEX Market Data Multicast FIX/FAST Platform ucnons3yer ¢opmar u cuntakcuc FIX coobmenuii. CooOlieHue COCTOUT U3
3arojioBKa, Tena cooOmieHus u Tpeinepa. [lonst B cooOmieHnn paszaencHbsl Mexay coboit ¢ momormmbio ASCIl cumBona - <SOH>. [lns Gomee
MOJIPOOHOTO 03HAKOMJIEHHS ¢ COCTaBOM cooOeHuit cM. 4. [Tyomuunsiii FIX .

1.5. KogupoBanue B FAST popmaTt

FAST (FIX Adapted for Streaming) npezacraBinsier co00if alrOPUTM CHKATHsI, KOTOPBINA MO3BOJISIET B 3HAYMTEIBHOM CTETIEHH ONTUMU3UPOBATH

FIX coobmenns. FAST ymeHbmaer pasmep JaHHBIX 0e3 BHECEHHUS 3aJ€P)KEK, YTO TO3BOJSET YBEIMYHTH KOJIWYECTBO OTHPABISIEMBIX TaHHBIX U
YMEHBIIUTH BPeMs UX TIepeaadm.

FAST Protocol mist cxxatust cOOOIIEHUH HCITOIB3YET CIIEAYIONICe:

- HesaBHoe TarupoBaHue;



- BO03MOXXHOCTH KOJIUPOBAHUS TIOJIEH;
- Hcnonw3oBanue Pmap;
- KoaupoBanue cron-oura;
- Hcnonb3oBanne OMHAPHOTO KOJUPOBAHMS.
B GonpmmHcTBe citydaeB mpaBmia kogupoBaHus B FAST dopmar corimacoBbIBaloTCS MEKIY KOHTpareHTamH IyTeM mpenocTtaBieHuss XML
111a0JIOHOB.
Jlnst 6ostee moApoOHOTO O3HAKOMIIEHUS ¢ ucnojib3oBanneM FAST koaupoBanus cMm. 3.2. FAST .

1.6. Ilos1iyyeHre AAaHHBIX C MOMOILbI0O Multicast

Jliia pactipoctpanenus cooOuienuit ucnosp3yercss UDP npoToko1, KOTOpbIil MO3BOJISET IEPEAABATh MAKEThI Cpa3y HECKOJIbKUM IOJIy4aTeIsIM.

B onun UDP maker MoryT OBITH BKITIOYEHBI cpa3y Heckoibko FIX coobmenuii, 3akoaupoannsix B FAST. Ho B Hacrosimee Bpems cucrtema
MOEX Market Data Multicast FIX/FAST Platform oGecrneunBaer oTmpaBieHne TOJbKO OaHOTO 3akoaupoBaHHoro B FAST cooOmenus. FAST
COO0IIIeHHE CIIEIaTbHO (GopMHUpYeTCs TakuM 00pa3zoM, utoObl pasmep UDP makera He mpeBbiiiian THIIMYHOTO ist cetH Ethernet sHauenus mapamepra
MTU B 1500 6air. .

Bo m30exanne myranunel MOEX Market Data Multicast FIX/FAST Platform mocbutaer naHHbIe U3 pasHBIX TaOJUI] Ha OMp)KE Pa3HBIM
multicast rpymmam.

1.7. BoccTaHOBJIEHHE JAHHbIX

Jl1 KITMEHTOB OYeHb BaKHO MOCTOSIHHOE «IIPUCYTCTBHE» Ha pbIHKe. ECu cayduThes Tak, YTO KaKHe-TO TaHHBIX OyIyT MOTEPsHBI B MpoLecce
paboThI, TO MPOCTO HEOOXOUMO MX OBICTPOE BOCCTAHOBIICHHE.
MOEX Market Data Multicast FIX/FAST Platform o6ecrnieuriBaeT BocCTaHOBJIEHHE JaHHBIX 2 CIIOCOOAMM:
* BoccranoBnenue 0oipmoro o0beMa JAaHHBIX C TOMOLIBIO OTHPABKH KJIMEHTY CHOMMIIOTOB (K TpUMeEpy, Ui KIHMEHTOB
MIPUCOETMHHUBIINXCS TIOCIIE HaYalla TOPTOB);
* Boccranosnenue HeO0IbIIOr0 00beMa JaHHBIX TI0 T CP — coemuHeHnto (K mpuMepy, KOra OTAelbHbIe COOOIEHHS ObLUTH yTEPSHBI TIPU

Tparcdepe).



2. Pa6ora c maardopmoin MOEX Market Data FIX/FAST Multicast

2.1. Moax04YeHHe A0 cTapTa TOProBoM CUCTEMBI

Knrenram pexomenayercs moakiaounthes Kk cucreme MOEX Market Data Multicast FIX/FAST Platform emme 10 otkpeitusi TOpros. 310

rapaHTUPYET, YTO KIMEHT HAYHET IOJIy4aTh aKTyalbHbIE TaHHBIE 0€3 HEOOXOAMMOCTH OOpalleHHs K KaKUM-JIIMOO croco0aM BOCCTaHOBIICHUS

MMPONMYMICHHBIX JaHHBIX.

HaHHBIﬁ CI_IeHapI/Iﬁ ABJIICTCA OCHOBHBIM. KHI/IGHTy CJICAYECT BBIIIOJHHUTD CICAYIOMIYIO ITOCIEA0BATCIIBHOCTD HeﬁCTBHﬁZ

Ckavath ¢aitn konduryparuu KanamoB u IlotoxoB ¢ ftp-cepBepa. Kouduryparnumonusiit ¢aiin B ¢hopmare .Xml omuceiBaeT mapameTpsbl
noaxarouenus (IP axpeca multicast, Homepa moprtoB u T.1.). Ckauats daiin FAST-mabnona ¢ ftp-cepsepa. /i monydeHus: 10MOJTHUTEIBHON
uH(popManuu cM. yHKT 3.2.5 ¢ onucanue mabdoHa.

Hauate caymare Ilotoku Instruments Definitions, OrderBook w/mmm Orders, Statistics, TradesS (kJIvMeHT MOXET CIyIIaTh TOJBKO
WHTEPECYIOIINE €ro TOTOKH) ¥ MPUMEHSTH MOJTy9acMble JJAHHBIC B OOBITHOM MOPSIIKE.

2.2.MMoak1w4YeHUe mocsie ctapta ToproBoi cucTeMbI

HpI/I INOAKIOYCHHUH K CucreMe mo3xe Hayaja TOpFOB JJI ITOJIYUCHU A ITOJTHOM prHO‘IHOﬁ I/IH(i)OpMaI_II/II/I CJICAYCT NPUACPKNUBATHCA CJ'IeI[YIOIHCﬁ

MIPOLEAYPBHI:

1.

Ckavatp ¢aitn koHdurypanuu KanamoB u IlotokoB ¢ ftp-cepepa. Konduryparnmonnsiii ¢aiin B ¢opmare .Xml omuceiBaeT nmapamerpsl
noakarouenus (IP agpeca multicast, Homepa moptoB u 1.1.). Ckadats daitn FAST-mrabnona ¢ ftp-cepsepa. [liist monydeHus: JOMOTHATETBHON
UHGOpPMAaLUU CM. TYHKT 3.2.5 ¢ onucaHueM 1mabioHa.

Havats ciaymare [Totok Instruments Definitions. Kpome nocraBku onucaHuii HHCTPYMEHTOB, 3TOT MOTOK UCIIOJB3YETCS U B Ka4eCTBE MOTOKA
Snapshot amst [Toroka Instrument Status

Hauats ciymats [Totoku OrderBook w/mmu Orders, Statistics, Trades, Instrument Status (kneHT MOKET CITyIIaTh TOJIBKO HHTEPECYIOIINE €ro
NOTOKH) M HAaKaIUIMBATh MOJy4aeMble COOOIIEHUS.

Hauarp cnymats [Toroku OrderBook Recovery m/mim Orders Recovery, Statistics Recovery, Trades Recovery. [Tonyunts o atum IloTokam
CHAIIIOT, B KOTOPOM 3HaueHus nosied 369 mmm 83 uisi JaHHOTO MHCTPYMEHTA MPEBBIIIAIOT HAMMEHBIINE 3HA4YeHUs none 34 wnmm 83 mis
HAKOIUICHHBIX I JJAHHOTO MHCTPYMEHTa OOHOBJICHH.

[TpuMeHUTH OOHOBJIEHUS C OOJNBIIMMH HOMEpPAMHU 3HaueHUSAMM Tojei 34 wim 83 [uis MHCTpYMEHTa K CHEeMIIOoTY it MHCcTpyMeHTa. [Iporecc
MOYKHO TIPOBOJUTH Kak B JIBa ATarla JJsl BCEX MHCTPYMEHTOB (CHaydaia MOJyYUTh CHAMIIOTHI ¢ OOJBIIMMH 3HaYCHUAMHU Hojei 369 mo Bcem



WHCTPYMEHTaM, a MOTOM 00pa0oTaTh HAKOIJICHHbIE OOHOBJICHMS), TaK M MapalieIbHO (IO Mepe MOJYYCHUS CHAIIIOTOB MO MHCTPYMEHTaM
00pabaThIBaTh HAKOIIJICHHBIE OOHOBIICHUS IO MTOJIy4€HHOMY HHCTPYMEHTY).

6. Ilepecrarp cnymars [loroku Recovery.

7. TIpomoKuTh 0OBIYHYIO 00pAaOOTKY IMMOTOKOB HHKPEMEHTAJBHBIX OOHOBJICHHUH.

2.3. 06pa6oTKa AyOIUPYIOLIMXCA JAaHHBIX B NIOTOKax A u B

Hannbie Bo Bcex UDP-mmoTokax pacrnpocTpaHsioTcs B ABYX dk3emiuisapax (A u B) Ha n1Byx pasubix multicast-anpecax. Kimuenry pexomenayercs
oOpabateiBaTh 00a MOTOKAa B BUAY HerapaHTHUpoBaHHOCTH nocTtaBku UDP-maketoB. OOpaboTka NBYX WACHTHYHBIX IMOTOKOB TO3BOJIICT CHHU3HUTH
BEPOATHOCTb IOTEPH 10 MEHBLIEH Mepe B 2 pasa.

B kaxom nmenHo u3 noTokoB (A uinu B) cooOuieHue nosBUTCS MepBbIM, HEe oroBapuBaercs. s oOpaboTKH MOTOKOB ClEAyeT UCHOIb30BaTh
MOPSAIKOBBIM HOMEp coobiIeHus: u3 mpeaMOysbl win tara 34-MsgSeqNum. Hcnonb3oBanue mpeaMOysibl TO3BOJISET ONPEAETUTh MOPSAKOBBIN HOMED
He npuberas Kk gexoaupoannto FAST-coo0menms.

O06paboTtky motokoB A u B cienyer mpou3BOAUTE 1O CICAYIONIEMY aJITOPUTMY:
Caymate notoku A u B.
OO6pabatbiBaTh COOOIIEHUS IO MOPSIIKOBOMY HOMEDY.
OT6pachiBaTh MOTYYEHHOE COOOIICHHUE, €CIIU COOOIIEHUE C TAKUM MOPSAKOBEIM HOMEPOM YK€ MOTy4anioch paHee.

Moo e

Ecin oOHapyxuBaeTcs MpOMyCcK B MOPSIIKOBBIX HOMEpaxX B 000MX KaHajaX, TO 9TO, CKOpee BCEro, CBHJICTEIBCTBYET O MOTEPE MAKETOB KaK B
notoke A, Tak U B motoke B. KnmeHty crneayer MHUIIMHPOBATH OJHY W3 MPOLEAYpP BOCCTAHOBJICHHUS IMPOIMYIIEHHBIX JaHHBIX. Brpouewm,
KITUEHT MOJKET MOJ0XKaTh HEKOTOpOoe (pa3zyMHOE) BpeMs, BOZMOXKHO IMPOIYIICHHBIN MakeT NPUAET HECKOJIbKO MO3XKe, TaK KaK MPOTOKOI
UDP He rapanTupyeT Mocjie10BaTeIbHOCTh TOCTABKU MaKETOB.

IIpumep:

[Torox A IToTok B
34-MsgSeqNum =59 34-MsgSeqNum =59
34-MsgSeqNum = 60 34-MsgSeqNum = 60
34-MsgSeqNum = 62 34-MsgSegqNum = 61
34-MsgSeqNum = 63 34-MsgSegqNum = 62
34-MsgSeqNum = 65 34-MsgSeqNum = 65




CooOmienust momy4aroTcst u3 motokos A u B.

[Monyunnu 59-e coobmenue uz A, o6padboTanu ero.

[Tomyummu 59-e coobmenne uz B, orOpocuiiu ero, Tak Kak 00padoTaiu ero paHee.
[Tomyummu 60-e coobmenne uz A, oo6padoTanu ero.

[Tomyunnu 60-e coobmenue u3 B, orOpocumm ero, Tak kKak 00padoTanu ero paHee.
[Monmyunnu 62-e coobmienue u3 A, oTOpOCHIH €ro, Tak Kak oxkuaaercs 61-e.
[Tomyumnmu 61-e coobmenne uz B, oopadboranu ero.

[Tomyummm 62-e coobmenne uz B, oopadboranu ero.

[Tomyunnm 62-e coobmenne u3 A, OTOPOCHIIN €ro, Tak Kak o0padoTaiu ero paHee.
[Monyunnu 63-e coobmenue u3 A, o6padoTainu ero.
10 [Monyunmu 65-¢ coobmenue u3 A, OTOPOCHIIH €ro, Tak Kak okuaaercs 64-e.
11. [Monyuunu 65-e coobmenue u3 B, orOpocuin ero, Tak Kak oxuaaercs 64-e.
12. Tlepenwiu K Mporeaype BOCCTAHOBJICHUS TPOIYIIEHHBIX JAHHBIX, TAK KaK 0OHAPY)KEH MPOITYCK COOOIICHUSI.
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3.1. ApXUTeKTypa CUCTeMbI

Jnst pactipocTpaHeHHs PHIHOYHBIX JTAHHBIX MCHOJIb3YyeTCsl TpaHcnopTHBINA npotokon UDP, a muist 3anpoca npornyeHHbIX JaHHBIX PeaTn3yoTCs
MeXaHU3MbI BOCCTaHOBIICHHA 10 TpoTokosry UDP 1 moBTOpHOrO momydeHus 1aHHbIX 1o mpoTokory TCP.
B cucreme uCmonb3yroTCs Cieayonye BUIbl HHPOPMALMOHHBIX IIOTOKOB:
1. OcHOBHBIE IOTOKH.
1.1. [ToToku pacnpocTpaHEeHUs] MHKPEMEHTAIbHBIX OOHOBJICHUN PHIHOYHBIX JIaHHBIX.
1.2. [ToToku pacnpocTpaHEeHUs] ONUCAHNUN (PMHAHCOBBIX HHCTPYMEHTOB.
2. Tloroxu BoccTaHOBIIEHUS
2.1. TToToKM pacnpOCTpaHEHHUsI CHAIIIOTOB PHIHOYHBIX JAHHBIX.
2.2. Ceccuu 715 3a1poca NpoIyIeHHbIX JaHHBIX.
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TCP Replay

MOEX Market Data Multicast FIX/FAST Platform o6ecnieunBaet Berianue mo cieayroum [Torokam:
O OCHOBHBIC IIOTOKH:
o Aggregated OrderBook Feeds(OBR), 20 siy4miux 1eH Ha MOKYIKY M MPOIaKYy:
= QOrderBook Feed A;
= OrderBook Feed B.
o Market Statistics Feeds(MSR):
= Statistics Feed A;
= Statistics Feed B.
o Active Orders List Feeds(OLR):
= Orders Feed A;
=  Orders Feed B.
o Trades List Feeds(TLR):
= Trades Feed A,



= Trades Feed B;
o Instrument Status Feed (ISF):
= Status Feed A,
= Status Feed B;
[J Ilotoxu Recovery:

o Aggregated OrderBook Recovery Snapshot Feeds(OBS):

= OrderBook Recovery Feed A,
= OrderBook Recovery Feed B.

o Market Statistics Recovery Snapshots Feeds(MSS):
= Statistics Recovery Feed A;
= Statistics Recovery Feed B.

o Active Orders List Recovery Snapshots Feeds(OLS):
= Orders Recovery Feed A,
= Orders Recovery Feed B.

o Trades List Recovery Snapshot Feeds(TLS):
= Trades Recovery Feed A;
= Trades Recovery Feed B.

[J Instruments Definitions Feeds(IDF):
o Instruments Definitions Feed A,

o Instruments Definitions Feed B.

ITomumo tpaucisiuu ganueix B UDP-otokax, MOEX Market Data Multicast FIX/FAST Platform mosxer npunumats Bxoasiiue TCP-coenuHenus,
10 KOTOPBIM KJIMEHTHI MOT'YT 3alIPOCUTh IpomnyiieHHsie qanubie. [To TCP-coenHeH 0 MOI'YT OBITh 3alPOIIEHBI IIPOMYIIEHHBIE COOOIICHUS B OJTHOM M3

cneayromux UDP-nioTokoB:
OrderBook Feed (OBR)

Statistics Feed (MSR)
Orders Feed (OLR)

Trades Feed (TLR)
Instrument Status Feed (ISF)

O

Jdns TCP replay mnoakiroueHHid NPUMEHSIOTCS OTpaHHYCHUS.

UucrnenHple 3HAYCHMs] JTaHHBIX OTPAHWUYCHHWM TpUBENCHBI B (haiine

TCP_Replay_Limits.pdf, pasmeniernom o aapecy ftp://ftp.moex.com/pub/FAST/ASTS/config/



3.2.FAST ¢opmar

3.2.1061ee onucaHue

Bce coobmienus, ormpasisemsie MOEX Market Data Multicast, npeacrasistiror co6oit coobmienus B FIX-popmare, 3akoaupoBaHHBIE 10
npotokoiy FAST (FIX Adapted for Streaming). ITpotoxon FAST 6bu1 pa3padoran FIX Market Data Optimization Working Group ajist ontuMu3aiuu
3JIEKTPOHHOTO 0OMeHa (PMHAHCOBOW MH(OPMALINH, B YACTHOCTH, ISl PACHPOCTPAHEHHUs O0JIBIIOr0 00bEMa TaHHBIX ¢ MUHUMAIBHOM 3aICPHKKOM.

OCOOEHHOCTBIO PACIIPOCTPaHEHUs JaHHBIX B HH(pOpMalmoHHbix motokax or MOEX Market Data Multicast sBisiercst To, 9TO mepen KakIpiM
FAST-coobmenuem nobasisiercst 4-0alitoBas mpeamOynina, B KOTOPOHM cConepkKHuTcs 3HadeHue 34-ro 1ora (SegNum) criemyromiero 3a mpeamOysoi
FAST-coob6menus (puc. 1). 3To m03BOJAET MOIYIUTH MOPSAKOBBIA HOMEP cO00IIeHus (KaKk mpu 00paboTke coolmieHuit 3 moTokoB A u B, Tak u npu
oOHapyKEeHUH TIPOIYCKOB), HE Mpuderas K AeKoaupoBaHuio camoro FAST-cooOmieHns — 3To 3HaYUTENIbHO SKOHOMHT BpeMs ITpu 00padoTKe MOTOKA.

Sequence BMAP Template Message
number ID
v > Y —-"_” Y
4 bytes V bytes V bytes
v 2 v
Preamble FAST-message
Figure 1

3.2.2 KoaupoBaHue CTON-O0MTA
KomupoBanue crom-0uta sSBISETCS OJHUM U3 COCTaBISIOMIMX mpoiieccoB FAST, KOTOpBI MO3BONISET UCKIIOUNUTH W30BITOYHOCTh HA YPOBHE
nepenayd 1Mojie ¢ JaHHBIMH HUCHOJb3ysl CTOM-OMT BMECTO MPUBBIYHOTO OaiiToBoro pasnmenutens. B FAST crom-OMT wucmonb3yercs BMECTO

crangaptHoro FIX paznenutens — 6aiita <SOH>; Takum o0pa3oM 7 OUTOB Kax10ro OaifTa MCIONB3YIOTCS I Mepelaul JaHHBIX, a 8i OUT CIIy>KUT
0003HaYCHUEM OKOHYAHUS TOJISL.

3.2.3 HesiBHOe T3arupoBaHHue
ITo cranmapty FIX nporokona kaxxaoe coobmenue umeet Buj «Ter = 3nauenne <SOH>», rae:
Ter — HOMED MOJIsL, KOTOPOE B IAaHHBIN MOMEHT MEpPEIACTCS;



3HaueHue — (haKTUUECKOE COCPIKAHKE TAaHHBIX 3TOTO MOJIS;

<SOH> — ASCII cumBO1, KOTOPBII HCIIONB3yeTCsl B KauecTBe OalTOBOrO pa3aenuTes moist. Hanpumep:

35=X|268=3 (3aros10BOK COOOIICHHS)

279=0[269=2|270=9462.50[271=5|48=800123|22=8 (cumenka)

279=0[269=0|270=9462.00|271=175|1023=1|48=800123|22=8|346=15 (HoBOE mpeanoxecuue 1)

279=0[269=0|270=9461.50[271=133|1023=2|48=800123|22=8|346=12 (HOBOE mpeaioxeHue 2)

FAST ycrtpaHser M30BITOYHOCTh MCIOJB3YsS IMAOJIOH, KOTOPBI OMHUCBHIBAET CTPYKTYPY BCEro cooOmeHus. Takold MeXaHHW3M Ha3bIBaeTCS
HESIBHBIM TErMpoBaHHEeM», T.K. FIX Term craHOBSTCS HESIBHOW 4YacThIO TepemaaBacMbIX MaHHBIX. FAST-mabnoH 3ameHser cuHTakcuc «Ter =
3HaueHue» Ha «HESIBHOE TETUPOBAHUE) 110 TAKUM MPABUTIAM:

* HOMEpa TATOB HE MEPEAAOTCS B COOOLIEHUH, HO 3a/1aHbl B 11a0JIOHE;

* IOCEAOBATENBHOCTD MOJIEH B COOOIEHMH TaKas K€, KaK M TEroB B I1a0JI0HE;

* 1a0JIOH ONpeIeIIsAeT YIIOPSIOUSHHBIN Ha0OP MOJICH ¢ orepaTopamH.

3.2.4 B03MO0XXHOCTHU KOAWPOBAHUS NOJIEA
FAST neiicTByeT kak MallMHAa COCTOSIHH, KOTOpasi B Ka) bl MOMEHT JIOJDKHA 3HATh, KaKWE 3HAYCHHUS HEOOXOIUMO COJIEpPKAaTh B MaMSTH.
FAST cpaBHUBaeT TeKyIee 3HAYCHUE TIOJIS C €T0 MPEIbIIYIINM 3HAYCHUEM, U OTIPEIEINISET, KaKoe ICHCTBHE TPeOYyeTCs MPEIIPUHSTh:

- HCIIOJIb30BaTh B KAYECTBE HOBOT'O 3HAYECHHsI KOHCTAHTY (3aaHHYIO B I1a0JI0OHE),

- 3HAYEHUE 10 YMOIYaHUIO (IPUMEHSITh, €CITH HOBOE 3HAYEHHE TOJI OTCYTCTBYET),

- cenaTh Komuto (Mpoay0aupoBaTh Mpeablayliee 3HaYeHUE ITOTO TIra),

- BBIYUCIIUTE ACIBTY (JIJ'ISI OCJIIOYUCIICHHBIX — apI/I(l)MeTI/ILICCKaH PA3HOCTHL MCKAY TCKYIIHMM W NPEABIAYIIUM 3HAYCHUEM, TAKKC
HCIIOJIB3YETCS CO CTPOKOBBIMH 3HAUCHUSMHU ),

- MIPOMHKPEMEHTHPOBATH MpebIayIee 3HaUeHHE (TOJIBKO AT IeI0UnCIeHHbBIX ). CToBapeM Ha3bIBAETCS KAIII, B KOTOPOM XPaHSTCS
MpebIyIIe 3HaUeHus oyuyeHHbIe cuctemMoii. Conep:kumoe croBapsi cOpackiBaeTcst B Hauase kaxaoro UDP makera. Tak kak B oqaom UDP-
MakeTe oTIpaBisieTcs Tobko oHO FAST-cooOiienre, To nenbTa B TaKO# pean3aiiy UCI0JIb30BaThCs HE OyIeT.

3.2.5 FAST-m1a6/10H

FAST-mabmon coorBercTByeT THITY FIX cOO0IIEH s, M 0THO3HAYHO ONpeAeIAeT NOPAA0K mojei B HeM. [11a0aoH Takke COMEpKUT CHHTAKCHC,
YKa3bIBAIOIIUH THIT TOJISA, ¥ KaKOH METOJ JCKOJAUPOBAHUS MPUMEHATH pHu nepenade. [lladmon 3amaercs B XML Bune. Kaxmoe FAST coolrmienne B
CBOIO OYEpe/Ib COJAEPIKUT HACHTU(UKATOP IabIOHA, IO KOTOPOMY OYIeT MPOUCXOIUTh AekoaupoBanue. [Ipumep mabmona coobmennst Market Data —
Incremental Refresh (MsgType=X):



103 <1-- Market Data - Incremental Refresh —->

104 <template name="X" id="6" xmlns="http://www.fixprotocol.org/na/fast/td/1.1">

105 =] i <string name="MessageType" id="35">

108 i i <censtant value="X"/>

107 r i </string>

108 i <string name="ApplVerID" id="1128"><copy/></string>

108 i <string name="SenderCompID" id="49"><cepy/></string>

110 i <uInt32 name="MagSegNum" id="34"><increment/></ulnt3z>

111 i <uInté4 name="SendingTime" id="52"><copy/></ulntéd>

112 i <byteVector name="MessageEncoding" id="347" presence="opticonal"><default/></byteVector>

113 = i <sequence name="CroupMDEntries”>

114 i i <length name="NoMDEntries" id="268"/>

115 i <ulInt32 name="MDUpdateAction" id="273"><cecpy/></ulInt3Z>

116 i i <string name="MDEntryType" id="263" presence="optional"><copy/></string>

117 i i <byteVector name="MDEntryID" id="278" presence="optional"><copy/></byteVectcor>

118 i <byteVector name="Symbol" id="55" presence="optional"><copy/></byteVector>

115 i i <int32 name="RptSeq" id="83" presence="optional"><cepy/></int32>

120 <decimal name="MDEntryPx" id="270" presence="optional"><ccpy/></decimal>

121 <decimal name="MDEntrySize" id="271" presence="optional"><copy/></decimal>

122 <uInt3Z name="MDEntryDate" id="272" presence="optional"><cecpy/></ulnt32>

123 <ulnt3Z name="MDEntryTime" id="273" presence="optional"><copy/></ulnt3z>
4

[

<byteVector name="TradingSessionID" id="336" presence="optional"><ceopy/></byteVector>
<byteVector name="QuoteCondition" id="276" presence="optional"><cecpy/></byteVector>
<byteVector name="TradeCondition" id="277" presence="optional"><ccpy/></byteVector>
<uInt3Z name="OpenCloseSettleFlag" id="286" presence="optional"><default/></ulnt32>

H <decimal name="NetChgPrevDay" id="451" presence="optional"><copy/></decimal>

= i 1 <decimal name="Yield" id="236" presence="optional'"><copy></decimal>

[
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130 <decimal name="AccruedInterestAmt"” id="5384" presence="optional"><copy/></decimal>
131 <decimal name="ChgFromWAPrice" id="5510" presence="optional"><ccpy/></decimal>
132 <decimal name="ChgOpenInterest” id="5511" presence="optional"><copy/></decimal>
133 <int32 name="TotalNumOfTrades" id="6133" presence="optional"><ccpy/></int32>
134 <decimal name="TradeValue" id="6143" presence="optional"><ceopy/></decimal>

135 <int32 name="OfferNbOr" id="39168" presence="ocptional"><copy/></int32Z>

136 <int32 name="BidNbOr" id="39169" presence="optional"><copy/></int32>

137 <decimal name="ChgFromSettlmnt" id="9750" presence="optional"><copy/></decimal>
138 <int32 name="SumQtyOfBest" id="10503" presence="optional"><copy/></int32Z>

139 <string name="OrderSide" id="10504" presence="optional"><copy/></string>

140 <string name="OrdStatus" id="10505" presence="optional"><copy/></string>

141 i i <decimal name="OrdBalance" id="10506" presence="optional"><ccpy/></decimal>

142 i i <decimal name="0OrdValue" id="10507" presence="optional"><ceopy/></decimal>

143 i i <decimal name="MinCurrPx" id="10509" presence="optional"><ceopy/></decimal>

144 i ; <uInt3Z name="MinCurrPxChgTime" id="10510" presence="optional"><cecpy/></ulnt3Z>
145 r i </sequence>

1486 r </template>

Figure 2



3.2.6 IIpouecc AeKoaAUPOBAHUSA

[Tpomecc nekoqupoBaHUs IPOUCXOANT B CICAYIOMICH MTOCIIE0BATEILHOCTH:

[ar 1. Tparacnopt: KitmeHTt cucremsl nostydaet 3akoaupoBanHoe FAST coobmierHue.
[Iar 2. JlekogupoBaHKe MakeTa:

- OnpeneneHue mabIoHa;

- V3Bnedyenue OMHApHBIX 3aKOJMPOBAHHBIX OUT;

- [TocTpoeHre COOTBETCTBUS MEKIY MOITYYCHHBIMU OUTAMH U TIOJISIMH B IIIA0JIOHE.
[ar 3. JlekogupoBaHue MoJieii: MPUMEHEHUE ONIEPATOPOB JIJISl ONPECIICHHs 3HAYCHHS HA OCHOBAHHUH
mrabJioHa.

[ar 4. [Toctpoenne FIX coobmenus

[ar 5. O6padoTka FIX coobmenus.
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3.2.7 Tlpumep FAST-ma6/10Ha
Table 1

Template Syntax Use and Description
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<template name="X"" id="6"
xmlns="http://www.fixprotocol.org/ns/fast/td/1.1>
<string name="MessageType” id="35">

<constant value="X" />
</string>
<string name="ApplVerID” id="1128"><copy/></string>
<string name="SenderComplID” id="49"><copy/></string>
<ulnt32 name="MsgSeqNum” id="34"><increment/></ulnt32>
<ulnt64 name="SendingTime” id="52"><copy/></ulnt64>
<byteVector name="MessageEncoding”
1d="347"’presence="optional ”><default/></byteVector>
<sequence name="GroupMDEntries”>

<length name="NoMDEntries” id="268"/>
<ulnt32 name="MDUpdateAction” id="279"
presence="optional’><copy/></ulnt32>
<string name="MDEntryType” id="269"
presence="optional’><copy/></string>
<byteVector name="MDEntryID” id="278"
presence="optional”><copy/></byteVector>
<byteVector name="Symbol” id="55"
presence="optional”><copy/></byteVector>

<int32 name="RptSeq” id="83" presence="optional’><copy/></int32>

<decimal name="MDEntryPx” id="270"
presence="optional”><copy/></decimal>
<decimal name="MDEntrySize” id="271"
presence="optional”><copy/></decimal>
<ulnt32 name="MDEntryDate” id="272"
presence="optional”><copy/></ulnt32>
<ulnt32 name="MDEntryTime” id="273"
presence="optional’><copy/></ulnt32>
<byteVector name="TradingSessionID”
1id="336’presence="optional’><copy/></byteVector>
<byteVector name="QuoteCondition” id="276"
presence=""optional’><copy/></byteVector>
<byteVector name="TradeCondition” id="277"
presence="optional”><copy/></byteVector>

WnenTudukaTop 1 Ha3BaHUE MAOIOHA.

MessageType omnpenenen Kak TUI JaHHBIX String, uaeHTHHKaTOp = 35.

ApplVerlID ompezeneH kak THIT TaHHBIX String, uaeHTudukarop = 1128
SenderComplD onpenenen kak TUI AaHHBIX String, uneHTHHKATOpP = 49
MsgSegNum ompenenen kak THI JaHHBIX Unsigned integer, mneatndukartop = 34
SendingTime ompezernen kak Ta gaHHBIX UNsigned integer, naentudukarop = 52
MessageEncoding ompezenen kak Tum nanHbIx byte vector, unenrudukarop = 347
Omnpenenenune penurunr rpynnst MDENtries. ‘NoOMDERNtries’ mokassiBaeT KOJIHMIECTBO

MOBTOPSFOLLIUXCS SJICMEHTOB.
MDUpdateAction onpezeneH Kak THIT AaHHbBIX unsigned integer, naeHTudUKATOp =

279
MDEntryType onpeneneH Kak THIT JaHHBIX String, uaeHtudukatop = 269
MDEntryID ompenenen xak tun ganHbix byte vector, uneatudukatop = 278

Symbol onpenenen kak Tum nanHsix byte vector, upentugukarop = 55.

RptSeq onpenenen kak Tum nanubix Signed integer, uaentudukatop = 83
MDEntryPx omnpenenen kak tun ganHbix decimal, unentudukarop =270

MDEntrySize onpenenen kak tun qanabix decimal, unenrudukarop = 271
MDEntryDate ompezesen kak T aaHHbix unsigned integer, uaentudukatop = 272.
MDEntryTime onpenenen kak Tun ganHbx Unsigned integer, uxentudukarop = 273
TradingSessionlD onpenenen kak Tun qanHbix byte vector, unenruduxarop = 336
QuoteCondition ompeseren kak TU gaHHBIX byte vector, maearudukarop = 276

TradeCondition onpenesnen kak Tun gauubx byte vector, unenrudukarop = 277
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<byteVector name="OpenCloseSettlFlag”
1d="286"presence="optional’><copy/></byteVector>
decimal name="NetChgPrevDay” id="451"
presence="optional”><copy/></decimal>

<decimal name="AccruedInterestAmt”
1d="5384"presence="optional”><copy/></decimal>
<decimal name="ChgFromW APrice” id="5510”
presence="optional”><copy/></decimal>

<int32 name="TotalNumOfTrades” id="6139”
presence="optional”><copy/></int32>
<decimal name="TradeValue” id="6143"
presence="optional’><copy/></decimal>
<decimal name="Yield” id="236"
presence="optional”><copy/></decimal>
<int32 name="OfferNbOr” id="9168"
presence="optional’><copy/></int32>

<int32 name="BidNbOr” id="9169” presence="optional”><copy/></int32>

<string name="OrderSide” id="10504"
presence="optional”><copy/></string>

<string name="0OrderStatus” id="10505"
presence="optional ’><copy/></string>

<decimal name="MinCurrPx” id="10509"
presence="optional’><copy/></decimal>

<ulnt32 name="MinCurrPxChgTime”
id="10510"presence="optional ”><copy/></ulnt32>

3.3. OcHoBHbIe NoTOKU UDP

OpenCloseSettlFlag onpenenen kak Tum JaHHBIX byte vector, maeHTHGUKATOP = 286
NetChgPrevDay omnpenernen kak Tun qanusix decimal, npentudukarop = 451.
AccruedInterestAmt onpenesnien kak Tun gaHasx decimal, maentudukarop = 5384

ChgFromWAPTrice ompenenen kak tun qanueix decimal, uaentudukarop = 5510

TotalNumOfTrades ompenmerneH kak TWO AaHHBIX signed integer, uaeHTUDHUKATOP =
6139

TradeValue onpenenen kak tun ganupix decimal, unentudukarop = 6143

Yield onpenenen kak tun nanubix decimal, unentuduxarop = 236

OfferNbOr ompenenen kak tum gaHabix Signed integer, uaeatudukatop = 9168

BidNbOr onpeznenen kak THII JaHHEIX signed integer with identifier = 9169

OrderSide onpenenen kak TAI JaHHBIX String, maenTudukatop = 10504.
OrderStatus onpenenen kak Tun qaHHbIX String, uaentudukarop = 10505
MinCurrPx onpenenen kak Tumn ganasix decimal, npentudukarop = 10509.

MinCurrPxChgTime onpeneneH kak Tl AaHHBIX unsigned integer, uACHTUDUKATOP =
10510.

B ocnoBHubIx motokax (OrderBook, Statistics, Orders, Trades — Feed A u Feed B) B pexxume multicast mo nporokoiay UDP pacnpocTtpansioTcst
CIEAYIOIIME PHIHOYHBIC TAHHBIE:

B nmoroke OrderBook — o6HOBIICHHUS TAOIHIIBI KOTHPOBOK.



* B noroke Statistics — crarucTuka pbiHKa.
* B noroke Orders — 0GHOBIIEHUS TA0IULIBI 3aIBOK.
* B notoke Trades — 0OHOBJICHUS TaOIHIIBI C/ICIIOK.
* B motoke Instrument Status — oOHoBIeHUs cTaTyca PUHAHCOBBIX HHCTPYMEHTOB
Bce nepeunciennsie [lotoku tpancaupyrotes no nporokory UDP multicast. Kaxneiii [Totok Tpanciupyercst Ha otaensHoM Multicast-ampece.

B cootBerctByromux morokax A u B TpaHcimpyroTcs uaeHTHYHBIE cooOmieHus. JlyOnMpoBaHHE OOECTIEUMBAET CTATUCTUYECKOE CHUIKCHHE
BepoaTHOCTH oTeph UDP-niakeToB.

3.3.1 TIlotoku Instrument Definitions

B morokax Instrument Definitions (Feed A u Feed B) ¢ QukcHpoBaHHOW NEPUOTUYHOCTBIO PACCHUIAIOTCS OMMCAHUS (HMHAHCOBBIX
uHcTpymeHToB B Bune FIX-coobmenuit Security Definition (d), 3akoaupoBannbix B hpopmar FAST. OnHo cooOlieHHe COACPKUT OMMCAHUE OJTHOTO
¢uHaHCcOBOrO MHCTpyMeHTa. [IpuMep cooOmeHus:

8=FIXT.1.1|9=400|35=d|1128=9|34=1551|460=5|423=2|911=1572|49=MOEX|55=VRSBP|48=RU000AODPG75|22=4|461=EP XXX X|167=PS|
107=Voronezh EnergoSbyt.Comp(pref)|15=RUB|120=RUB|5217=2-01-55029-
E[5385=FONDI969=0.001|5508=0.4|7595=18716678|350=54|35 1=»BopoHex.3HeprocO.KOMIT» OAO
ar|5382=20|5383=BopounduC6m|52=2011050308:29:32.968|870=2|871=27|872=3|871=8|872=0|1310=1|561=1|1309=1|336=SMAL|10=000]|

IMpumevanue: Kaxkmas reHHas Oymara (ter 55 ‘Symbol”) MoxeT TOproBaThCsi B pPasiMYHBIX PEKUMAX, OTIHUYAIONIMXCS MpaBuiaMu. Ter 336 comepkut
KOJI peskUMa TOproB. JIJist KakI0# [eHHON OymMard MOTyT ObITh JIOCTYITHBI HECKOJBKO pexuMoB < Board> . Kaxmyro komOuHammio teros 55 u 336 B Security

Definition cnemyer paccMaTpuBarh Kak OTAETBHBIN OOBEKT C OTAEIBHBIM ITOTOKOM OOHOBIICHHIA PHIHOYHBIX JAHHBIX.

3.3.2 Iloroku OrderBook, Market Statistics, Orders, u Trades
Crenyrolye ppIHOYHBIE TaHHBIE PACIIPOCTPAHSAIOTCS B OT/AEIbHBIX MOTOKAX:
* Tlotoku OrderBook (A u B) — nmepenatoT 0OHOBICHHUS arrperipOBaHHBIX KOTHPOBOK 110 HHCTPYMEHTaM. Buib

OOHOBJICHUH:
1. Add — co3maet/mo0aBsieT HOBYIO 3alIUCh, 3aITUCH OTCOpTUpoBaHbl 1o 1iene ( MDUpdateAction(279) =0 );
2. Change — u3mensier mapametpsl 3anucu (MDUpdateAction (279) =1);
3. Delete — ynansier 3anucs (MDUpdateAction (279) = 2).
OOHOBJICHUST TPUMEHUMBI K 3JIEMEHTaM PBIHOYHBIX JaHHbIX - MDENtryType (269) = '0' (KotupoBku Ha mokymnky), '1' (KotupoBku Ha
MIPOJIAXKY).



* Tloroku Statistics (A u B) — mepenaroT pbIHOUHYIO CTaTUCTHKY, oOHOBiIeHUs u3 Tabaumnbl SECURITIES.
Bunpr oonoBnenuii: Add, Change, u Delete. DnemMeHThI ppIHOYHBIX JaHHBIX:
'0' (KoTHpoBKH Ha MOKYIIKY);

'l' (KoTupoBKH Ha MIPOAAKY);
'2' (Mudopmanus no nocieanei cuenke);
'3' (CiCOK MHACKCOB);
'4' (lena OTKpBITHSI/IeHAa IEPBOM CHEIKH);
'S' (Llena 3akphITHS/IEHA TTOCTIEAHEH CSNKA IPEABIIYIIETo TH:);
'"7' (MakcumasnbHas LieHa CIENKN);
'8' (MuHUMaJbHAS [IEHA CICTIKH);
'9' (CpenHeB3BeLICHHBIE [IEHBI);
‘A’ (Jucbananc);
'B' (OOBEMBI CIIENOK);
"J'" (Ilycmoii cusnuwom)
'N' (Maxcumanvuas yena cnpoca @ meuenue ceccuu);
'O’ (MunumanvHas yena npeonodicenus 6 meueHue ceccui);
'Q’ (Pacuemnas yena aykyuona)
‘W’ (l{ena ayxyuona 3axpvimus);
‘e’ (O6vém aykyuona 3axpvlimus);
‘e’ (3anpem HeobecneueHHbIX MOP208)
T’ (O6wém cnpoca pviHounol 3a36KU 6 AYKYUOH 3AKPLINUSL),
‘9°(06véMm npednoscenuss pbiHOYHOU 3A6KU 8 AYKYUOH 3AKPbIMUSL)
"I (Cnpoc ceccuu),
'|" (Illpeonoscenue ceccuu);
'h' (Llena npeomopzosozo nepuoda);
'K’ (L{ena nociemopeoeo2o nepuoda);
'I" (Poinounas yena 2); [{is 6anomno2o polHka —yena 8anomio20(ukcunea, paccuumannas 3a nepuoo 11:29-12:00 mockoscko2o epemenu
'm’ (Poinounas yeua), [nsa 6aniomno2o pulHKA — YeHd 8an0mHO20 QUKCUHd
'0’ (Ogpuyuanvuas yena omxpvimus);
'p’ (Oduyuanvnas mexywas yena);
'q' (llpusnasaemasn komuposxa), /s aniomHo20 PulHKa — MENCOYHAPOHAS YEeHA 8AIOMHO20 huKcuHed
'’ (Oguyuanvuas yena 3axpouimus);
V' (Cosoxynnuiil cnpoc),;
‘W' (Cosoxynnoe npednodicenue);



(P

S’ (Lena aykyuona Kpynuvlmu naKemamu);

X' (Obvem aykyuona KpynHviMu naxemami),

‘¥’ (HakonnenHblil KYROHHBIU O0X00 HA 0amy pacyemos, 8 pyo/isx, 8 nepecueme Ha eOUHUYY PUHAHCOB020 UHCNPYMeHma)

U’ (dropayus);

* Iloroku Orders (A u B) — nepenaroT 0OHOBJIEHHUS CIIMCKA aKTHBHBIX 3aBOK PHIHKA.
Bunasr oonosnenuii: Add, Change, u Delete. DiemenTtsl peiHOYHBIX JaHHBIX: '0' (3asBKa Ha MOKYIKY), '1' (3asBKa Ha mpoxaxy) , ‘J’ — HET
JTAHHBIX.

* Iloroku Trades (A u B) — nepenaroT 0OHOBIEHHUS M3 TaOJIUIBI CIETOK PHIHKA.
Buasr obnomnenuii: tompko Add (MDUpdateAction(279) =0). Daementsl puiHOUHBIX mgaHHbIX: MDENtryType (269) = 'z' (Bce
C/ICJIKU/CTIMCOK O0E3IMYCHHBIX CIIENOK) , ‘J° — HEeT NaHHBIX..

Jannbie pacnpoctpanstorcs B Buae FIX-coobmenuit Market Data — Incremental Refresh (X), 3akogupoBanusix B popmar FAST. Kaxkmoe
COOOIICHNE MOXKET COCPKAaTh OOHOBIICHHS IO HECKOJIBKUM (PUHAHCOBBIM MHCTPYMEHTAM.

* Tlotoku Instrument Status (A u B). IIpu u3MeHEHUH TOPrOBOTO CTAaTyca HHCTPYMEHTA B 3TH MMOTOKH OTIPABIISIETCS coobIeHne Security

Status ().

3.3.3 Ilotoku Recovery

B norokax Recovery (OrderBook, Statistics, Orders, Trades, Instrument Status) B pexxume multicast mo nporokony UDP ¢ ¢ukcupoBanHoi
HNEePUIMYHOCTHIO PACTIPOCTPAHSIOTCS TEKYIIME CHIMIIOTH COOTBETCTBYIONIMX JMaHHbBIX B BHAe FIX-cooOmenuii Market Data — Snapshot/Full Refresh
(W), 3akoaupoBanHbIXx B ¢popmar FAST. Kaxnoe coobiienne coepkUT HHGOpMAILHIO IO 0OJHOMY MHCTpYMEeHTY. MHdopMaIus BKIItoYaeT TeKyIui
TOPTOBBIN CTaTyC MHCTPYMEHTA U TEKYILEE COCTOSTHUE COEIMHEHHUsI ¢ TOProBOil CUCTEMOM.

KnmeHTh! He TOJHKHBI CIYIIATh 3TH OTOKH MOCTOSTHHO. K HUM HE0OX0MMO MOIKIII0YaThCs TOJIBKO B Clydae HEOOXOIMMOCTH BOCCTAHOBHUTD
MPOMYIIEHHYIO B OCHOBHBIX ITOTOKaX nH(popManuto. Ilocie BoccTaHOBIEHUS KIMEHTY PEKOMEHYEeTCs MPEKPATUTh CIAYIIATh JaHHBIE TOTOKH.

3.3.4 Cooowmenus Trading Session Status u HeartBeat
ITpu u3MeHEeHnu cOoCcTOsIHUA coeauHeHHus: ¢ ToproBoii cucremoir B coorBercTBytomue UDP-oTokn MHKpEMEHTAIbHBIX OOHOBJIEHUH OTIIpaBIIsieTCs

coobmenue Trading Session Status (h).



[lpu orcyrcTBMM OOHOBJICHHMH WJIM TpH May3e MEXIY LUKIaMH MyOinuKauuu cooOmeHuit recovery B morokax UDP multicast myGmukyrorcs
cooOmienus Tuna Heartbeat ¢ meprogom 1 cexynna.
Coo6menust HeartBeat u Trading Session Status ysennuuBaroT mopsaKoBbIE HOMepa coobmieHuii (34).

3.3.5 Ceccuu AJ14 3anpoca NponyigeHHbIX coo6meHu no TCP

JlaHHBIN cepBUC MO3BOJIAET KIUEHTY 3alPOCUTh NEPEChUIKY Habopa COOOLIEHUH B 3aJlaHHOM JMala30He HOMEPOB, YK€ ONYOJMKOBaHHBIX B
onHoM u3 UDP-noTokos.

Huns 3anpoca FAST coobmenuii kiaueHT otkpeiBaeT TCP coenunenue u 3atem naunuupyer FIX ceccuto, otnpasisis coobmenue Tuma Logon.
3anpoc FAST coobuienunii otnpasisercs B Buae FIX-coobmenuss Market Data Request (V). B 3ampoce KJIMEHT ykas3bIBaeT JAMANA30H MOPSIKOBBIX
HOMEPOB JJIs1 IEPECHUIKH, a Tak ke uaeHtupukatrop UDP-noToka, u3 koToporo 3anpamuBaercs nHGpopmanus. Jlomyckaercs TOIbKO OJUH 3a1poc.
Jlanneie 3anpamuBaeMbix FAST-cooOmeHnii OTIpaBisOTCS KIMEHTY 1Mo 3ToMy ke | CP-coenunennto. [limHa xaxaoro coobmenust B TCP moroke
TaHHBIX TIepenaeTcs Kak 4-0aliTHOE YMCIIO B HAaYasIe KaXX10T0 COOOIEHUS:

Message > Template
length MAP D Message
\ )\ 7\ )\
v v A & v
4 bytes N bytes N bytes
Message length FAST-message

Ilo 3aBepuieHHIO OTNPaBKU COOOIIECHUI
MOEX Market Data Multicast ornpasisier knuenty FAST coobmienre Logout u oxwumaer otBeroro FIX coobmienust Logout. TTocite 3aBepmienust FIX
ceccun TCP coeMHEHME 3aKPBIBACTCS.
JlaHHBIN CepBUC KJIMEHT JOJDKEH MCIIOJB30BaTh JIMIIbL B CIydae MPOIYCKOB HEOOJBIIOrO YMCIa COOOLICHWH OJHOBPEMEHHO B JABYX Komusx. [lms
orpaHuueHus Harpy3ku Ha nojacuctemy 1CP Replay u cereBoii TCP Tpaduk, MpUMEHSFOTCSI OTpaHUYCHHUS Ha!
* MakcumanabHOE KOJIMYECTBO COOOIIEHHI, KOTOpOe MOXKET ykas3aTh kimeHT B 3ampoce Market Data Request (V). 3ampoc Gonpmiero uucna
cooO1IeHn OTBEpraercs.
*  MakcumanbHOe KoIu4ecTBo ofHoBpeMeHHBIX TCP ceccuii, oTkpriBaeMbIx ¢ onHoro IP anpeca kinuenTa. I[lonbiTka ycTaHOBUTH O0JbIIIEe YHCIIO
OJTHOBPEMEHHBIX COEINEHUI OTBEPTaeTCs.



*  Makcumansroe yucio TCP coenunenwuii B neHs ams ogHoro IP aapeca. [Tocnenyromme 3ampockl COSIMHEHHS OTBEPraloTCs

* Bpems oxuganus BXOAAIIMX cooOmeHW oT kiueHTa. Ilpu npeBbimieHnn Bpemenu oxunanus 1CP  coenunenue 3akpeiBaercs [
MakcuManabHOE KOJIMYECTBO OJHOBPEMEHHO ycTaHaBiuBaeMblx [CP coeaunenuil. IlonblTkM ycTaHOBHUTH Oouiblliee YHCIO COEIUHEHUIH
OTBEPraroTCs.

UucneHHple  3HA4YCHWs]  JaHHBIX  orpaHudeHuid  mpuBeneHsl B (aiime  TCP_Replay Limits.pdf, pa3memennom 1o  ampecy
ftp://ftp.moex.com/pub/FAST/ASTS/config/

3.4.BoccTaHoB/1eHUue NpoNnyumeHHbIX JaHHBbIX

Hannbie Bo Bcex UDP-mmoTokax pacrnpocTpaHsioTes B ABYX dk3eMiuipax (A u B) Ha n1Byx pasubix multicast-anpecax. Kimuenry pexkomenayercs
oOpabaTeiBaTh 00a MOTOKA B BUJly HETapaHTUPOBAHHOCTH JocTaBku UDP-makeToB.

MokeT CIy4uThCs TaK, 4TO OYAYT YTepSHBI MAKEThl U3 00OUX MOTOKOB, B 3TOM CIyyae HY>KHO BOCIIOJIb30BAThCS MPOIEAYPOIl BOCCTAHOBJICHHUS
JTAHHBIX.

[ToHATH, 4TO COOOIIEHNE YTEPSHO MOKHO TIO TIPOIYCKaM B MOPSIKOBEIX HOMepax coobmienuii 34-MsgSeqNum wmiu mo mporyckam B HOMepax
MHKpEMEHTAIbHBIX 00HOBIeHHH 83-RptSeq. DTo o3HauaeT, 4TO pHIHOYHBIC JAaHHBIE OOJNbIIE HE JOCTOBEPHBI M KIUEHT MOJIY4YaeT MX HE B MOIHOM
oobveme. HeoOxo01MMOo BOCIIONIB30BaThCS MPOLIEAYPOil BOCCTAHOBIICHHUS.

MOEX Market Data Multicast mpegocTaisieT HECKOIbKO MEXaHHW3MOB JJISi BOCCTAHOBJICHHS JaHHBIX. PEKOMEHyeTcsi B MEPBYIO Ouepe/ib
UCIONIb30BaTh MOTOKH Recovery. BoccranoBnenune mnpu momomu | CP-coeqwHEHHS OMYCKAaeTCs TOJIBKO JUIS TIPOMYCKOB HEOOJBIIUX YHCEN
COOOIIIEHUH OJTHOBPEMEHHO B JIBYX KOIMHUSIX TOTOKOB.

3.4.1 BoccraHOBJIeHHe NPONYLIEHHbIX JAHHBIX U3 NOTOKOB Recovery (UDP)

Boccranosnenue npomymieHHbIX JaHHBIX W3 [loTokoB Recovery mosker ObITh MCIOIB30BAHO YIS MOTYUYEHHUsT OOJBIIOTO 00BEMA MOTEPSTHHBIX
JMAHHBIX U I TOAKIIOUYEeHHs mocie crapta Topros. B moTokax Recovery uepes ¢hbukcupoBaHHBIM WHTEPBAT BPEMEHH PACITPOCTPAHSIOTCS CHOAIIIOTHI
PBIHOYHBIX JIAHHBIX.

B kaxnom coobmenun Market Data — Snapshot/Full Refresh (W) Tar 369-LastMsgSegNumProcessed coorserctByet Tary 34-MsgSegqNum
coobmenust Market Data — Incremental Refresh (X) B cooTBercTByMOIIEM MOTOKE, OMYOIMKOBAHHOMY HAa MOMEHT CO3JIaHHS CHAIIIOTA JJIS TAHHOTO
WHCTPYMEHTA.



Homep oOHOBIIGHHS KaXIOro HMHCTPYyMEHTa, cojnepxaruiicss B 1are 83-RptSeq cooOmenuss Market Data — Snapshot/Full Refresh (W),
COOTBETCTBYET HOMEPY MHKPEMEHTAIILHOTO OOHOBIICHHUS, cojaeprxkaiierocs B Tare 83-RptSeq coorBercrByromero MDENtry nocientnero cooOmieHus
Market Data — Incremental Refresh (X), BK/IFOYeHHOTO B JaHHBIH CHAIIIIOT.

JlaHHBIE 110 HHCTPYMEHTY B KaHalle MHKPEMEHTAILHBIX OOHOBIICHHH CJIEIyeT CYMTATh aKTyaJbHBIMH C TOTO MOMEHTA, Kak HOMEp OOHOBIICHHSI
aTOro MHCTpyMeHTa B 1are 83-RptSeq coobmenus Market Data — Incremental Refresh (X) craner Gombiie 3Toro Homepa B aHaJOIMYHOM TArE
coobmienus Market Data — Snapshot/Full Refresh (W) asist aToro unctpymeHTa.

Taxke 1aHHBIC 110 UHCTPYMEHTY B KaHaJle MHKPEMECHTAIBHBIX OOHOBJICHUI MOXKHO CUHTATh aKTyaJbHBIMH C TOTO MOMEHTA, KaK MOPSIKOBBIN
nomep coobrnenus Market Data — Incremental Refresh (X) craner Gomnbiire 3HaueHus tara 369-LastMsgSeqNumProcessed coo6menus Market Data —
Snapshot/Full Refresh (W) mo sToMy HHCTpyMEHTY.

Hymepanus cooOmiennii B Ka)X10M IHUKJIE OTIPABKH CHAMIIOTOB HaunHaeTcs ¢ 1. [IoaToMy Bce CHAIIIOTHI CIIEAYET CYMTATh MOJTYYECHHBIMHU,
KOTJa MPUXOIUT COOOIEHHE C TIOPSIIKOBBIM HOMEPOM 1, KOTOPOE OTHOCUTCS K CIEIYIOMIEMY ITHKITY.

Tor 7944 — RouteFirst 3HaueHreM Y oTMeuaeT repBoe COOOIICHNE B CHEIIIOTE 0 JAHHOMY HHCTPYMEHTY.

Tar 893-LastFragment 3nauenuem ‘Y’ oTMeyaeT MOCIEIHEE COOOIICHHUE B CHOIIIOTE MO JaHHOMY HHCTPYMEHTY. [103TOMy CHAMIIOT 1O
MHCTPYMEHTY CJIEyET CUMTATh IOJy4YEHHBIM, KOT1a oJay4eHo coobenue ¢ 893-LastFragment = Y.

Takum o0pazom, mpH Hadasie MPOCIYIIUBAHHS B CEPEIMHE LUKIA CHEMIIOTOB HMMEETCS BO3MOXKHOCTH IIOJIYYUTh BEPHBIM CHEIMIIOT II0
MHCTPYMEHTY Kak Habop cooO1ieHuit oT nepBoro cooduienus ¢ 7944=Y no nocneanero ¢ §93=Y.

[Toka uAET MoJTydyeHHE CHAMIIOTA, KIIMEHT JIOJDKCH HAKaIUIMBaTh COOOIICHHUS U3 KaHAIa MHKPEMEHTAIIbHBIX OOHOBJICHUH, YTOOBI IPUMEHHUTh UX
MOCIe OMyYEHHs CHAIIIIOTA.

[TocnenoBarenbHOCTH MIATOB MTPU BOCCTAHOBJIICHUH COOTBETCTBYET IIaraM 4—7, MpUBEJCHHBIM B pazzene 2.2.

[Tocne BoccTaHOBNIEHUS MPOIMYIIEHHBIX COOOIIEHUN KIMEHTY ClelyeT MPEeKpaTUTh CIyIIaTh MOTOK Recovery, 4roObl He Meperpyx aTb CBOIO

CEeTeBYI0 UH(DPACTPYKTYPY.

3.4.2 Tlpouecc BOCCTAaHOBJIEHUA AAaHHBIX

[Iporecc BoccTaHOBIEHHS 3aTparuBaeT TOJIHKO MOTOKH C MPOIYIIEHHBIMH COOOIIeHUSIMU. OcTaabHbIE TOTOKH MOTYT OBITh 00paOOTaHbI ABYMsI
criocobaMu: OHHM MOTYT OBITh IEpEMEIIEHbI B 0Yepeib, 10 TeX MOp, MoKa He OyIyT MOJIy4eHbI BCe MaKeThl U3 MOTOKa Recovery, muéo oHu MOTYT OBITh
o0paboTaHbI MapaiienabHo ¢ ToToKaMu Recovery.



3.4.2.1.1. IlepemeweHue nakemoe 8 ouepeds

JlaHHBIN TIpOIeCC MPUMEHSETCS] K COOOIIEHUSAM U3 MOTOKOB OOHOBJICHHN BO BpeMs 00pabOTKH MakeToB M3 moToka Recovery. Bo uzbexanue
HAKOIUICHUS CJIMIIKOM OOJIBIIOrO KOJIMYECTBA MAKETOB B OUEpPEIN PEKOMEHIyeTcss 00padaThiBaTh OOHOBIICHUS CPa3y K€, KaK TOJIbKO OyIeT MoyydyeH
COOTBETCTBYIOIIUN UM CHAIILIOT.

e OmnpenenuTs MOTOK, B KOTOPOM HPOIYIIEHO COOOIICHHE.

e [lony4uTh U MONOXUTH B OUYEPEIb COOOIICHUS U3 IIOTOKOB OOHOBJICHUH.

e [lomy4yuTh CHAMIIOTHI U3 TOTOKa RECOVErY, KOTOPBI COOTBETCTBYET MOTOKY OOHOBIICHHI C MPOITYIEHHBIM COOOIIEHUEM.

e [IpoBepuTh 4TO BCE HYKHBIE CHAMIIOTHI ObUIHA MOTYYEHBI:

a. IlopsnkoBblii HOMEp COOOIIEHHI B MMKJIE CHAMIIOTOB HayuHaeTcss ¢ 1. YToObl oOmpenenuTh KOHEI IUKJIA, HYKHO JOXIAThCS
cnenyroiero coobmenus ¢ 34-MsgSeqNum = 1.

b. Cusmmorsel B motokax Recovery oTmpaBisioTCs B TaKOM jK€ IMOPSJAKE, KaKk W OMUCAHWSA HHCTPYMEHTOB B MmoTokax Instrument
Definitions. Tlo 3nauenuto 7944=Y ompezesnsercss nepBoe cooOIIeHHe B HAOOpe COOOIICHUI CO CHEMIIIOTOM 0 HHCTPYMEHTY, a IO
3HaueHuto 893=Y - mociieqHee coOONICHHE VIS JTAHHOTO HHCTPYMEHTA.

e 3abpaTh U3 ouepeau BCe COOOIIEHUS, B KOTOPBIX:
a. 3nauenue 34-MsgSegqNum OGosbiie MuHHManbHOTO 3HauyeHus 369-LastMsgSeqNumProcessed cooOmenust Market Data —
Snapshot/Full Refresh (W) B moHOM IMKJI€ CHEIIIIIOTOB IO BCEM HHCTPYMEHTAM.

N
b. 3uauenue 83-RptSeq u3 coobmenus Market Data Incremental — Refresh (X) mis nanHoro mHCTpymeHTa 0OJbliie, YeM 3HAYEHHUE
83RptSeq u3 cHammmoTa.
e [IpomomxuTh MoxydeHrne OOHOBICHHIA.

3.4.2.1.2. IlapaaneavHas o6pabomka
JlaHHBIN TIpOIECC MO3BOJSET OCYIIECTBISATH MOTy4YeHHE OOHOBJICHHM MO MHCTPYMEHTAaM U OJHOBPEMEHHO BOCCTAaHOBIIEHHE MPOMYIIEHHBIX
JTAHHBIX.
Onpenenuts MOTOK, B KOTOPOM IPOITYIIEHO COOOIIEHHE.
HonyanL O6HOBJ’I€HI/I${, M BO3MOXXHO IMPONMYIICHHBIC TaHHBIC OOHOBSTCS U MOTEPAIOT AKTYaJIbHOCTb.
[Tony4nTs CHAIMIIOTHI U3 TOTOKAa RECOVery, KOTOPBI COOTBETCTBYET MOTOKY OOHOBJICHUN C TIPOMYIIIEHHBIM COOOIIIEHUEM.
JI1st KaXA0ro MHCTPYMEHTA:!

Mo



a. CpaBuuth 3HaueHue 369-LastMsgSeqNumProcessed u3 cusmmora co 3HaueHueMm 34-MsgSeqNum u3 oOHOBICHUS, U yOCIUTHCS,
gro 34-MsgSeqNum ne menbie. Mnu
b. Cpasuuts 3HaucHue 83-RptSeq u3 cHsmmmora co 3nadyeHueM 83-RptSeq w3 oOHOBICHHMS, U yOeauThCsA 4TO 3HaueHue 83-RptSeq u3
OOHOBJICHHSI HE MEHBIIIC.
5. IIpomomxuTh noaydeHne 0OHOBICHUH.

3.4.2.1.3. HHKpemeHMa/bHbIE 06HOB/1€HUSI UHCMPYyMeHma
Coo0meHnsi U3 TOTOKOB C OOHOBIICHHSIMH COJEp)KaT HoMepa OOHOBIIEHWH s Kaxkaoro uHCTpymeHTa (tag 83-RptSeq). B xaxmoii
HOBTOPSIOIIEHCS IPYIIIIE 3JIEMEHT PHIHOYHBIX JIAHHBIX COJICPIKUTCS HOMEP HHKPEMEHTAJIBHOTO 0OHOBIICHHsI HHCTpyMeHTa (tag 83-RptSeq).
KnueHTbI MOTYT OTCIIEKHMBATH MOPSA0K HOMEPOB HHKPEMEHTAIBHBIX OOHOBJICHUH /7151 OBICTPOTO OOHAPYKEHUS IPOITYCKa COOOIIECHUIA.
*  Ecmu nmopsimox HomepoB 83-RptSeq Hapy1ieH, 3To0 TOBOPUT O TOM, YTO YaCTh PHIHOYHBIX JIBIHHBIX 110 HHCTPYMEHTY ObLIa IPOIYIICHA.
* Ecnu nopsiiok Homepos 83-RptSeq He Hapy1ieH, 3TO TOBOPUT O TOM, YTO JaHHbIE [0 UHCTPYMEHTY BEPHBI U aKTYaJIbHBI.

3.4.2.1.4. BoccmaHoe/1eHue no UHKpeMeHMmMAa/abHbIM 06HOB8/1€HUSAM
Kaxk MMpaBHJI0, KIIMCHTBI JOJKHBI OTCIC)KHUBATH COCTOAHUC NAHHBIX IO KOTHPOBKAM. Ho Bo3MoOXHO IIpU MOTEPAX AAHHBIX WHKPCMCHTAJIBHBIC
OOHOBJICHHS JTy4IIIe MTO3BOJISIT OTOOPA3UTh aKTYaJIbHOE COCTOSIHUE KOTHPOBOK, ke 0€3 He00X0AMMOCTH 00paIiaThCs K MPOLeAypaM BOCCTAHOBIICHHS.
9ToT Mponecc Ha3bIBA€CTCA BOCCTAHOBJIICHUEM 110 HHKPEMCHTAJIbHBIM O6HOBJI€HI/I$IM. I[JI)I JIMKBUJHBIX HHCTPYMCHTOB 60JII)IHa$I BCPOATHOCTDH 6I)ICTp0F0
OOHOBJICHUS JAHHBIX U KaK CIEACTBHE ObICTpasi MOTEPs AKTYATbHOCTH MPOMYIICHHBIX TAHHBIX.

3.4.3 BoccTraHOBJIEHHE NPONYILEHHBIX AaHHbIX 10 TCP-coeanHeHU10
BoccranoBnenne agaHHBIX, MpomyiieHHbIX B motokax OrderBook, Statistics, Orders, TradeS, MOXHO BBIIOJIHHUTB, 3alPOCHB HX I10
TCPcoennnaenuto. JlaHHBIH C1IOCOO BOCCTaHOBIICHUS HE SIBISIETCS BBICOKOTIPOU3BOAMTEIBHBIM, U €T0 CIIEIYET MCIIOJIb30BaTh TOJIBKO B KpalfHEM CiTydae
Y TOJIBKO JJIS 3aITpoca HeOOIBIIOr0 KOJIMYECTBA MPOMYIIEHHBIX coobmienuil. KonmrmyectBo cooOmmeHunii, KOTOpoe MOXKET OBITh 3aIPOIIEHO KJIMEHTOM 32
OJIHO TOAKIIOUCHHUE, 3a1aérest B KoHurypaunonHoMm ¢aiine ceppepa MOEX Market Data Multicast. [Iyist 3ampoca mpomyIieHHbIX JAaHHBIX KJIMEHT
JOJDKEH BBIIOJHUTD CIIEAYIOIIUE IeHCTBHS:
1. VYcranosuts TCP-coenunenue ¢ cepeepom MOEX Market Data Multicast.
2. OtnpasuTth cepepy FIX-coobmierne Logon(A). B ciydae ycnenHoi aBropusanuu, cepsep orBetut FAST-coobmmenuem Logon(A).
3. OrtnpaButs cepBepy FIX-coobmenne Market Data Request (V), B koTopoM HE00X0AUMO yKa3aTh:
a. Hpenrnpukarop UDP-noToka, n3 kotoporo 3amnpammBatotcst coobmienust — B Tare 1180-ApplFeedID.
b. Jlnama3on mopsIKOBBIX HOMEPOB 3arpaininBaeMbix coolieHuii — B Tarax 1182-ApplBeginSeqNo u 1183-ApplEndSeqgNo.



CepBep oOpabaTbiBacT TOJILKO OJUH KoppekTHbId 3ampoc Market Data Request (V) or kimuenta. Ecnu 3anmpoc KOppekTeH, TO CepBep
OTIIpaBIISIET KIMEHTY 3anporieHHbie FAST cooliieHus ¢ mopsIKOBEIME HOMEPAMH, MO KOTOPBIMH 3TH COOOIICHHS H3HAYAIBHO OBLTH OIMYOJIUKOBAHBI
B cooTBeTCcTBYIOLIEM [loTOKE.

ITocne otnpaBku oTBeTa ceprep ornpaniseTr FAST cooOmenne Logout

Ecnu 3anpoc HeKoppeKTeH, To cepBep oTmpasisier coodmenne FAST Logout ¢ yka3zaHnuem NPUYHHBI OTKAa3a.

Ecmu cepBep ne mosnyunt Market Data Request (V) B TeueHue ompenei€HHOrO MHTEpBAJa BPEMEHHU IOCIC ayTCHTHU(HUKAIUH, TO CEpBEp

ormpasisier cooomenne FAST Logout ¢ ykazaHreM MPUYHHBI 3aBEPIIICHUST CECCUU
[Tocne otnpaBku coobmenus Logout cepBep oKugaeT OTBETHOTO coodmenus Logout.

TCP coeanHeHue 3aKpbIBACTCS MOCIIE TIOIYYECHUSI OTBETHOTO COOOIICHHS MITH 110 HCTEYeHUH HHTEpBaia Okuaanus. llpumeuanue:
HEOTIPaBKa OTBETHOro coobuieHus Logout cuntaeTcs HEHOPMAaIbHBIM ITOBEIEHUEM.

Omnucanue uHTepdeiica 6asupyercs Ha cnenudpukanmu nporokona FIX (Financial Information Exchange, http://fixprotocol.org/) Bepcun 5.0
SP2; mpennomnaraercs, 9To YUTATENb yXKE 3HAKOM C OCHOBAMH TOTO TIPOTOKOJIA.

CucTeMoil MCTIONB3YIOTCSI TONBKO T€ COOOIIeHus (TPYIIBI) M UX IOJIsA, KOTOphIEe OMUCAHbI B JAaHHOM IyOimuHOM uHTepdeiice. Credyem
obpamums GHUMAHUe, YMO NoJs, npucymcmeyiouue ¢ cmanoapme 5.0 SP2 (obs3amenvuvie u ne obsizamenvbHble), HO He NEPeyUcienbl 8 OAHHOM
nyonuuHoM uHmepqpetice, CuumMarOmcs Heo6A3amenbHbIMU U UZHOPUPYIOMCA Oupiceil. 3Hauenus noieu, npucymcmeylowue 8 cnucke 00nyCmuMblx
3navenuli 6 cmanoapme 5.0 SP2, no me onucannvie 6 3mom O0oKymeHme, CHUMAIOMCA HEKOPPEKMHbIMU — U HOCMYnalowjue coooujeHus ¢ makumu

OanHbIMU 6)Y0YM OMKILOHEHDL.


http://fixprotocol.org/
http://fixprotocol.org/
http://fixprotocol.org/
http://fixprotocol.org/
http://fixprotocol.org/
http://fixprotocol.org/
http://fixprotocol.org/

4.1. I'pynnsl noJsieu

4.1.1 3aro/ioBokK Table 2

I[onycran,le SHAYCHUA HpnMeanne

)
=
>
=
=
]
==

1128 AppVerlD O String (1) ‘9’ (FIX50SP2) Ompezensiet Bepcuro npoTokosa mis application messages. Beerna
COJIEPKHUT He3au(pPOBAHHBIC TaHHBIE, TOJDKHO OBITH MEPBHIM
HOJIEM B COOOIEHUH.

35 MsgType (0] String (10) Omnpenensier Tun coodIeHus. Beerma coaepkuT HesanmmhpoBaHHbIE
JIaHHbIE, IOJDKHO OBITh TPETHMM IOJIEM B COOOLIEHUH.
49 SenderComplD O String (12) W neHTr(UKATOp KOMIBIOTEPA — OTHPABHTEIS COOOIICHHSL.

Bceerna comepsxur HezammppoBaHHBIE JAHHBIE.

Ecnu coobinenue otmnpasisercs Ha cepsep TCP Replay 6up:xu, To
3TO IOJIE MOXET COJIEPIKATh ITPOM3BOJILHOE 3HAUYCHHE.

56 TargetComplD (0] String Wnentndukarop GUpMBI — MOITydaTeNs COOOICHNUS.

Bceerna conepsxur HezammppoBaHHbBIE JaHHBIE.

Ecmm coobmenne ormpasnsiercs ¢ MOEX, 370 moire 1omkHO
conepkarh uaeHTudukarop nosip3osates (USERID), mprucBoeHHOE

opokepy Ha MOEX.
34 MsgSegNum (0] SeqNum TTopsAaKOBEI HOMEP COOOIICHHUS.
52 SendingTime (0] UTCTimestamp Bpemst iepenaun coobuienus (BeipaxkeHo B popmare UTC).
347 MessageEncodin | H String(11) ‘UTF-8’ (Unicode) Tun xoguposanus (He ASCII cumBostber). O6si3aTenbHOe, eciu
g XOTsI OBbI OJTHO U3 TOJICH B COOOLICHUH HMEET KOTUPOBKY,

ommuatomyocst ot ASCII.



4.1.2 Tpenaep Table 3

L

=

= JlomycTAMBbIe 3HAYEHHS ITpumeuanue

]

=

10 CheckSum (0] String(3) KonrponsHas cymma COO0OIIEH s 3 OaiiTa).

Bcerma comepkut HezammppoBaHHBIE JaHHBIE, JOJDKHO OBITH MOCIEAHUM IOJIEM B
COOOIIEHNH.

4.1.3 T'pynna Instrument

Table 4

2

=

=

5 Jomycrumple 3HAYEHUST Ipumeuanue

55 Symbol (0) String(12) Kon/ab0peBuaTypa LIeHHOM OymMaru. B e2o kauecmeae ucnonv3yemcs

GHYMPEHHUL UOCHMUDUKAMOP (PUHAHCOB020 UHCIMPYMEHMA HA
MOEX (SECCODE).

Ipumevanne: QUHAHCOBBIM HHCTPYMEHT ¢ kKogoM SecCode moxer
OBITH IOCTYIIEH AJIsl TOPrOB B PAa3HBIX peXKUMaXx. BbI TOJDKHEIL
paccmarpuBaTh KoMOuHarmo Symbol (55) + Tradingsessionld (336)
KaK OT/eJbHBII HHCTPYMEHT C OTACIbHBIMH KOTUPOBKAMHE H
Ta0JMI[AMH CHIEIIOK U 3a5IBOK.

48 SecuritylD H String Wnentudukarop punancosoro unctpymenra (Harnpumep, CUSIP,
SEDOL, ISIN, u T.11.).
22 SecuritylDSou H String ‘4> (ISIN) Tun wupeHTUdUKaTOpa (HUHAHCOBOrO HHCTPYMEHTA.
rce TTosie 06s13aTeNIBHOE, €CIH OIPEACIICHO 3HAUCHHUE IO

SecuritylD (48).




460

Product

H

int

‘3’ (CORPORATE);
‘4’ (CURRENCY);

‘5* (EQUITY);

‘6> (GOVERNMENT);
“7’ (INDEX); ‘10°
(MORTGAGE)

‘11 (MUNICIPAL);
‘12’ (OTHER);

‘13° (FINANCING).

Tur npoaykTa, ¢ KOTOPBIM CBsi3aHa IIeHHas Oymara.

461

CFICode

H

String

Tun nenno# 6ymaru no crangapty SO 10962. CFI xox
(Classification of Financial Instruments).

167

SecurityType

H

String

'CORP' (KoprniopaTuBHBIE OOTUTAIII)
'FOR' (BantoTHBIN KOHTPAKT)

'CS' (Axumn 0OBIKHOBEHHEBIC)

'PS' (Akunm puBHIIETHPOBAHHEIC)
'EUSOV' (EBpoobiuranus)

BN' (Llennbie Oymaru, BBITYLIEHbI OaHKOM)
'MF' (ITau “HBECTUIIHOHHBIX (DOH/IOB)
'MLEG' (Multi-leg unctpymenr)

'MUNI" (Mynuyunanonvle obnuecayuu)
RDR — Poccuiickue OenosumapHbie
pacnucku

ETF — Bymaru nHOCTpaHHBIX
WHBECTUIIHOHHBIX (QoHI0B (ETF)
‘COFP’(Mnoteunble cepTH(UKATHI yyacTus)
'"XCN' (Kopauna 6ymar) 'STRUCT
(JlononHUTENbHBINA HACHTH(UKATOD
CIIHCKA)

"WAR' (MHCTpYMEHT «3asIBKH-CITCKI»)

Tun nerHoit 6ymarn.

541

MaturityDate

H

LocalMktDate

JlaTa morameHus s 0OIUraIrit

224

CouponPayme
ntDate

H

LocalMktDate

I[aTa BBIIIJIATHI HAKOIIEHHOT'O KYITIOHHOT'O 10XO0Ja.

223

CouponRate

Percentage

IIponenTHas craBka, 10 KOTOPOH PacCUUTHIBAETCA Pa3Mep
KYIIOHHOM BBIIUIATHI O 0OJHMranuy (KyrnoHHas CTaBKa).




107 SecurityDesc String Onwucanne nexno 6ymarn. Ha MOEX arto nosre conepxut
HauMEHOBaHUE ()MHAHCOBOTO MHCTPYMEHTA Ha aHITIMHCKOM SI3BIKE.
350 EncodedSecuri Length Jumuna mons EncodedSecurityDesc (351) B Gaiirax.
tyDescLen
351 EncodedSecuri data Haspanme mnenHoit Oymarm Ha pycckoMm si3eike (He ASCII
tyDesc cuMBOIIE). THII KOmupoBaknW ykazaH B moie MessageEncoding
(347) B 3aromI0BKE COOOIICHMS.
5217 StateSecurityl String Howmep 2ocydapcmeennoi pecucmpayuu.
D
5382 EncodedShortS Length Jluna nons EncodedShortSecurityDesc (5383)é 6atimax.
ecurityDescLe
n
5383 EncodedShortS data Kpamxoe (ne ASCllcumsonsl) Haumenosanue yennou Gymacu
ecurityDesc HA PYCCKOM A3bIKe. Tun KoOuposKku yKaszaH 6 nofe
MessageEncoding (347) 6 3azonoske coobwenus.
5556 BaseSwapPx Price baszosuiii kypc npu mopzoene CBOII uncmpymenmanm.
5558 BuyBackPx Price Llena 1ocpoYHOro BHIKYIa OOJIMTalMH, 3aM0JIHAETCS eciid Oymara
npenycMaTpHBaeT JOCPOYHBIA BRIKYH (1o moranieHus). Ecim
yKa3aHa, TO pacyeT JOXOAHOCTH MPOU3BOIMTCS 110 ATOU LieHE (B
KauecTBe 1ieHbl noramenus). [Ipu 3anonnennn BUYBACKPRICE
00513aTeIBHO 3aMoJHSeTCS noJe
BUYBACKDATE
5559 BuyBackDate LocalMktDate Jlata TOCpOYHOTO BBIKYIIA OOJIUTAIINH, 3aMOTHIETCS eciu Oymara

IpeycMaTpuBaeT JOCPOUYHBIN BBIKYII (10 moramenust). Ecin
yKa3aHa, TO pacdeT JOXOAHOCTHU MPOU3BOAUTCS C yCIOIb30BaHHEM
S9TOW  JaTel, B  KadecTBe  JaThl

HOTalleHHS.

w
=
=
=
=
<

=

4.1.4 TIpynna Instrument Extension

HOHyCTl/leIe SHAYCHUA

Table 5

IIpumeyanue




870 NolnstrAttrib H NuminGroup Komnmuectso snemenToB B rpymie InstrAttribs.

=>871 | InstrAttribType H int '8 (KyTOHHBIH TTepHo.T) Twur atpubyTa IeHHOH Gymary.
27" (Kos-Bo TECATUYHBIX 3HAKOB ITone obs3aTensHOE, ecu NolnstrAttrib (870) > 0.
(DECIMALS) B nienax (hHHaAHCOBOTO
MHCTPYMEHTA)

=>872 | InstrAttribValue H String 3HaueHHe aTpulyTa NEeHHOH OymarH (ecii HPUMEHNMO).

4,15 TIpynna Market Segment

Table 6
L
=
=
5 JomycTumple 3HAYEHUS IMpumeuanue
1310 NoMarketSegments | H NumiInGroup KonuuectBo anmementoB B rpymme MarketSegmentGrp.
=> 561 RoundLot H Qty KonudecTBo 1eHHBIX OyMar B OJJHOM CTaHIAPTHOM JIOTE.
=> 1309 NoTradingSessionR | H NumlInGroup KonuuectBo anemenToB B rpymme TradingSessionRulesGrp.
ules
=>=>336 | TradingSessionID H String Wnentudukarop TOpProBo  ceccud, Ha  KOTOPOM

Topryercst (pUHAHCOBBIH MHCTPYMEHT. Vcrmomb3yercst s
yka3zanus pexxuma ropros SECBOARD.

[Mpumeyanue: GUHAHCOBBIN HHCTPYMEHT MOXKET OBITH
JOCTYIIEH JUIsl TOPrOB B Pa3HBIX peXXUMax. Bbl JOIKHBI
paccMatpuBath komOuHauo Symbol (55) + Tradingsessionld
(336) xak oTAENBHBIH HHCTPYMEHT C OTACIBEHBIMU
KOTHPOBKAMHU U TaOJIMI[AMU CEJIOK U 3asBOK.




=>=>625

=>=>326

TradingSessionSubl
D

SecurityTradingStat
us

H

H

String

int

NA — HeT Topros

O — nepuoz OTKPHITAS

C — mepuon 3aKkpbITHS

F — dbuHanbHbIi nepuo 3aKpBITHS
N — HOpMaJIbHBII IEPHOJ TOPTOB
L — aykumoH 3aKpBITHS

| — AMCKpETHBIN ayKIHOH

D — ayKI1oH KpyIHBIX TAKETOB
E — mepmon Topros mo nene
ayKIMOHA 3aKPbITUS

S — ayKIIMOH OTKPBITUS

18 — Her Topros

118 — nepuox OTKpPHITHS

18 — Topru 3aKpBITHI

103 — nepuop 3aKphITHS

2 — miepepsIB B TOprax

17 — HOpMaNbHBIN TIEpUO TOPTOB
102 — ayKuMOH 3aKpbITHS

106 — ayKIIMOH KPYIHBIX TAKETOB
107 — AUCKpeTHBIN ayKIIHOH

119 — ayKIUOH OTKPBITHSL
120 — IIepHOJ] TOPTOB 1O IIEHE ayKIHOHA
3aKpBITUS

Vka3bIBaeT nepuon Topros

IIpumevanus:

* Kox mepuoma He ompeneneH mnepen HadaaoM
TOPTOB U ITOCIIE MX OKOHYAHHS

* [lepeximoueHne MeXIy MNEpHOAaMH OOBIYHO
MIPOUCXOIUT c KPaTKOBPEMEHHBIM
MEPEKIIIOYEHNEM  TOProBOro  craryca B
cocrosinue Het Topros, B KOTOpOM KOA IepHoaa
He ompezeneH (625=NA)

e Ilopsgok CMEHBI IIEPHOJOB  TOPrOB |
pacmcanue onpenensiercs [IpaBunaMu TOpros u
PBIHOYHBIMH yCIOBHSIMHU

* Koa mepuoja B 3TOW rpynmne mHojedl yKa3bIBaeT
Ha TepHOi, KOTOPBIA HPOJOJIKAICI B MOMEHT
Havyanma mukiaa Bemmanus Security Definitions.
OOHOBJIEHUsSI CTaTyca HMHCTPYMEHTa, KOTOpBIE
MOTYT NpPHXOAWTH BO BpPEMs BEIIAHWSA IHKJIA
JOJDKHBI 3aMEHSATh CTaTyC Ha CTaTyc wu3
coobmmennit 35=f.

Yka3bIBaeT TOProOBbII CTaTyC UHCTPYMEHTA

[Ipumeuanue: nepepriB B TOprax o0o3Havyaercs kak 326=2 u

UIACHTH(UKATOP IIeproa B moje 625.

Cratycsl Het Topros u Topru 3akpsITel 03HAYAIOT
pa3HbIe TEXHOJIOTHYECKNUE COCTOSHHS TOPTOB T10
nHcTpyMeHTy. OiHaKo, 00a 3T cTaTyca 03HA4aloT
3arpeT TOProBbIX ONEPaIHid, TO3TOMY UM
HPUCBAaNBAIOTCA OJJMHAKOBBIC 3HaYCHUS 1O 326.
Kopx craryca B 37011 rpymnme nosiel yka3plBaeT Ha
CTaTyC, KOTOPBIH CYIIECTBOBAJI B MOMEHT Havasa
mukia Beranus Security Definitions. O6noBnenus
cTaTyca HHCTPYMEHTa, KOTOPbIe MOTYT IPUXOAHUTH BO
BpEMs1 BELIaHUsI [IMKJIA JIOJDKHBI 3aMEHATh CTaTyC Ha
cratyc u3 coobuenuit 35=f.



=>=>9680 | OrderNote | H | Char

YpoBeHb IUCTHUHTA.

4.2. CooO11,eHUsI CECCHOHHOTI'O YPOBHA

4.2.1 Logon (A)
Logon coo6mienue ot monb3oBarens kK MOEX:

Table 7

2]

=

z

= JlonmycTUMBbIE 3HAYEHHUS Ipumeuanne

=
<Standard Message Header> ‘ 0 ‘ ‘ T cooGuieHus = ‘A’ ‘
553 Username y String Wwmst nosip30Batens (JOTHH).
554 Password ‘ v ‘ String ‘ [aposb moabp30BaTENs. ‘
1137 DefaultAppl | O String ‘9’ (FIX50SP2) OmnpepernseT BEPCUIO IIPOTOKOIA HA CECCHOHHOM YPOBHE.

VerlD

[TpumedaHue: HACTOSATEIBHO PEKOMEHIYETCsl WACHTU(HUIMPOBATh GUpMy uepe3 3Hauvairyto ctpoky B mosie SenderComplD 3aronoska FIX

coobmennii kanaiga TCP replay.

Logon coo6menne or MOEX k monb30BaTelnio:

Table 8



)
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ﬂOHyCTI/IM])Ie SHAYCHUA HpnMeqalme

<Standard Message Header> = O MsgType = ‘A’
108 HeartBtint o int WHTtepBan oxxuaaHus TOProBhIX COOOLIEHUH TN COOOIIEHHN
HeartBeat.
1137 DefaultApplVer O String ‘9’ (FIX50SP2) OmnpenenseT BEpCHIO MPOTOKOJIA HA CECCHOHHOM YPOBHE.
1D

4.2.2 Logout (5)
Table 9

)
=
>
=
=
]

==

JonycTrumble 3HAYEHUSA IIpumeuyanue

<Standard Message Header> O ‘ Tum cooOmenust = 5’

58 Text H String IIprunHa 3aBeplIEHUS CECCHU.

4.2.3 Heartbeat (0)
Table 10

JonycTumble 3HAYEHHUS IIpumeuyanue

Hannuune

<Standard Message Header>

(0) ‘ Tun coobmenus = 0’




4.3. CooOuieHHs1 6U3HEC YPOBHS

4.3.1 Security Definition (d)

Table 11
2]
=
=
& JonycTumple 3HAYEHUS Ipumeyanue
==
<Standard Message O Tun coobmenus = ‘d’
Header>
911 TotNumReports (0] int KonmaecTBo cooOrmenwnii Mo BceM HHCTPYMEHTaM.
Component block O JaHHBIC IO GHHAHCOBOMY HHCTPYMEHTY.
<Instrument>
Component block H JlomonHuTENbHAs HHGOPMAIHS 110 GUHAHCOBOMY
<lInstrument Extension> WHCTPYMEHTY.
15 Currency H Currency Kopx BamoTh1, B KOTOPO# BEIpa)XEH HOMUHAJ ICHHOW OyMarn.
Component block <Market | H JlomoHUTEBHAS uH(pOpMAIIHSL o (uHAHCOBOMY
Segment> MHCTPYMEHTY, €0 JIMCTUHIY, BKJIIOUas TOPrOBBIM CTaTyC U
HepHuoJi Ha MOMEHT Hayala LUKJIa BellaHWsA. OTH JaHHBIC
MO3BOJISIIOT OIPENISNTUTh CTATYC HHCTPYMEHTA U NIEPHOJ] TOPTOB
JUIS TIO3MHUX TMOJKIFOYEHHUH, Korma coolOmeHus tuma 35=f
OBUIH MIPOIYIICHBI.
120 SettlICurrenc | H Currency Koo saniomul, 6 komopou npouzeooamcs pacuemst no OAHHOMY
y @uHanco8OMY UHCTIPDYMEHMY.
423 PriceType H int "' (B npoyenmax om HOMUHAIA) Tun yenuwi.
2" (3a edunuyy (nanpumep, 3a akyuro um 3a I PEIIO ¢ IK npunumaem suauenue ‘I’ , ¢ ykasanuem
KOHmMpaxm) cmasxu PEIIO, a ne nomunana akyuu uiu ooaueayuu
5385 MarketCode | H String Koo  peinka, na KOmopom mopayemcsi
@unancosviil uncmpymenm.
Ipumeuanue: MarketCode yxasvieaem na epynny pesicumos




mopeoé ¢ NOXOXCUMU — NPAGUAAMU — MOP206.  3HaueHue
MarketCode moowcem cosnaoams co znauenuem <Market> 336
maza, HO UMemb UHOE HA3HAYeHUe.

64 SettlDate H LocalMktDate Hama pacuemos, svipascennasn ¢ I'TTTMMI] ¢opmame. [lns
CUCTNEMHBIX PENCUMOE (POHA0B020 U BAIOMHO20 PbIHKA —
yKazvigaem 0amy pacuemos
sl nepecosopubIx pexcumos — ykaszvieaem 0amy pacimenmos
0Nl UCNOABL3YEMO20 N0  YMOIHAHUK — KOOd — PACUemos.
Daxkmuueckas dama pacuemos no cOeKe MONCem OMaudamscs
om smot damwi u nybauxyemcs ¢ none SettlDate ITomoka
00e31UYeHHbIX COelOK.

s 6amiomublx C60N- UHCMPYMEHMOS8. 0amd pacuemos Ol
00pamHoUl cOenKu.

969 MinPricelncr | H float Munumanvholii wiaz usMeHeHus. YeHbl.

ement

5508 FaceValue H Amt Homunanenas cmoumocms 00HOU yeHHoU Oymazu, 8 eanome
uHCmpymenma.

5850 OriglssuueA | H Int O6beM B 0OpaIeHuH

mt
7595 NoShareslssu | H Qty Obvem guinycka.
ed
9119 SettlFixingD | H Date Jlama 3akpvimusi peecmpa akyuoHepos
ate
9982 DividendNet | H Numeric Benuuuna ousudenoos, evipasicennas 6 8anome pacuemos
Px
9696 QuoteText H Char Kommenmapuu

4.3.2 Security Status (f)

CooOmenust Security status yBegomisiior 06 M3MEHEHHSX TOPrOBOTO CTaTyca M IEpHOjJa TOProB MO MHCTpyMeHTy. Hauunast ¢ Bepcuu 4.0
nyOnukaius coodiieHuit Security Status npousBoanTcest B 0TACIEHOM MOTOK ISF.

[Tpumeuanue: J{71s1 mosyueHHUs! aKTyaJbHBIX CTaTYyCOB MHCTPYMEHTOB B CIEHAPHH IMO3AHETO MOJKIIOUEHHUS, MOXKAIYHCTa, UCTIONb3YHTE KaHal
Security Definitions (IDF) B kauecTBe CHEMIIIOTOB JyIst TOJIeH 326 u 625.

Table 12



ﬂOHyCTI/IMbIe SHAYCHUSA HpnMeanne

)
=
=
=
=
<
==

©)

<Standard Message Header> Tun coobuienns = 'f

55 Symbol O | String Kon/a66peBuarypa 1ieHHoit Oymaru. B e2o kauecmae
UCNONb3YEMCsl 6HYMPEHHUT UOEHMUDUKAMOP HUHAHCOB020
uncmpymenma na Mockosckou 6upace (SECCODE).
[MpumMeuanue: GUHAHCOBBIM HHCTPYMEHT ¢ KogoM SecCode
MOJKET OBITh JOCTYIICH [JIsl TOPTOB B Pa3HBIX PEKUMax. Bbl
JIOJDKHBI paccMaTpuBath KomouHamuio Symbol (55) +
Tradingsessionld (336) kak OTaeNbHBIH HHCTPYMEHT C
OT/eTIbHBIMHI KOTUPOBKaMH M TaOIUIAMU CIETIOK H 3asBOK.

336 TradingSessionID H | String W neHTH(UKATOP TOPTOBOM CECCHH, HA KOTOPOM TOPTYETCS
(buHaHCOBBIH MHCTpYyMEHT. Mcmonb3yeTcss st yKasaHHs
pexuma ropros SECBOARD.

[MpumMeuanue: GUHAHCOBBIH HHCTPYMEHT ¢ KogoM SecCode
MOXeT OBITh JOCTYIICH /ISl TOPTOB B PA3HBIX pexKUMaXx. Bo
JOJDKHBI paccMarpuBath KomOuHauoo Symbol (55) +
Tradingsessionld (336) kak OTebHBIH HHCTPYMEHT C
OT/IETbHBIMH KOTHPOBKAMH U TaOIIUIIAMHU CIEIIOK U 3asBOK.

625 TradingSessionSublD | H | String NA — HeT Topros YKa3bIBaeT Mepuo TOPros

O — mepuoy OTKphITHS * Kog mepuoma He ompeneneH nepes HadaloM
C — mepuon 3akpbITHs TOPIrOB U IIOCJIE UX OKOHYAHUS

F — guHaNBHELA IEPHOJ 3aKPBITHS * [lepexioueHne MeXAy MNEPUOAAMH OOBIYHO
N — HOpMaJIbHBIA [IEPHOJ TOPrOB IIPOUCXOIUT c KPaTKOBPEMEHHBIM
L — ayKIuoH 3aKphITHS MIEPeKIIFOYEHNEM  TOProBOro  craryca B
| — mUCKpeTHBIN ayKINOH cocrostaue Het Topros, B KOTOpOM Ko IepHoaa
D — ayKIMoH KpYITHBIX TAKETOB He onpenenen (625=NA)

E — nepuox Topros 1o 1eHe ayKnuoHa 3aKpbITHS * Ilopsmox cMeHBl IIEpHOJOB  TOProB H
S — ayKIIMOH OTKPBITHUS pacnucanue onpeznensercs [IpaBuiamMu TOpros u
PBIHOYHBIMH YCIOBHSIMU




326 SecurityTradingStatus | H | int 18 — mer Topros VKasbIBaeT TOPTOBBIi CTaTyC HHCTpyMeHTa [IpnMedanns:

118 — neprox OTKphITHS *  MEpephiB B TOPrax 0603HayaeTcs Kak 326=2 u

18 — TOpru 3aKPBITHI UACHTU(PHUKATOP TIeproa B mojie 625

103 — nepuon 3axpbrTis Cratycsl Het Topros u Topru 3axkpsITel 03HaYarOT
2 — niepepbiB B TOprax pa3HbIe TEXHOIOTHYECKHUE COCTOSHUS TOPTOB 110
17 — HOpManbHBII EPHO]] TOPTOB uHCTpyMeHTy. OHaKO, 06a 3TH CTAaTyca 03HAYAIOT
102 — aykumoH 3aKkpeITHS 3alpeT TOProBbIX ONEPalHii, TO3TOMY UM

106 — ayKIHMOH KpYIHBIX HaKETOB HPUCBAUBAIOTCS OJMHAKOBBIE 3HAYEHHUS 110151 326.

107 — mucKpeTHbIi ayKIHOH
119 — ayKIMOH OTKPBITHS
120 — mepuop TOPToB 1O IICHE ayKIHOHA 3aKPBITHS

5509 AuctionIndicator H | Boolean "Y' (Ha); HUnoukamop ungopmupyiowuil, 4mo no 0aHHoMy
'N' (Hem). UHCMPYMEHMY NPOGOOUMCSL AYKYUOH NEPEUYHO20 PASMEUeHUSL.
B nacmosuyee épems dannvle aykyuoHo8 nepeutHo2o
pasmeujenusi ne nyOIUKYIOMCs 8 NOMOKAX.
Ilpumeuanus:
*  5509=N 0ns 6cex munoe aykyuonos, kpome
AYKYUOHA NEPEUYHO20 PAZMEUJeHUs!
* Boolean suauenus nepedaromes ¢ FAST coobuenusx
xax 0souunvle yenvie: 0 onsa Nu I ona Y

4.3.3 Trading Session Status (h)
Table 13

JonycTumble 3HAYEHHUS Mpumeyanue

)
=
=
=
=
]

=]

<Standard Message Header> O Tun coobmenus = 'h'

336 TradingSessioniID = O String Wnentudurarop Toprosoii ceccun. [loie coaepxuT
HIEHTH(OUKATODP PHIHKA.



340 TradSesStatus o int ‘100’ (Coeounenue ¢ MOEX ycmanoeneno), Craryc ToproBo# ceccuu. UH(GOPMHUPYET O COCTOSIHUN

‘101’ (Coedunenue ¢ MOEX nomepsno); noakarogenus cepsepa MOEX Market Data Multicast

‘102’ (Coedunenue 60ccmanosieno, mopeosast FIX/FAST Platform k ToproBoit cucreme GUpIKH.

cucmema ne nepe3anycKkanlacs); [Ipumeyanue: nonyueHne BeCbMa MaJOBEPOSTHOTO

‘103’ (Coedunenue 60ccmanosieno, mop2o8as coobmenns 340=103 o3HaUaeT, YTO TOProBask CHCTEMa ObLIA
cucmema nepe3anycKkanacs) nepe3anylieHa ¢ MOJIHOM MOTEPEN MPEIbIIYILEro COCTOSHUS.

BEI OIDKHBI yAQIUTE BCE MOTyYSHHbIE JaHHBIC U HAYaTh
HPOLIEAYPY HX IOJIYYCHHs C CAMOTO Hadaa.

58 Text H String TekcroBas cTpoka B cBoOoHOM popmare. MoxkeT
HCIIOB30BATHCS sl KOMMEHTAPHUEB, TOTOTHUTENbHOI
HH(OPMAINH KacaloIeHcs HOAKITIOYECHHS K KOHKPETHOMY
peirKy MOEX.

4.3.4 Market Data Request (V)
Table 14

JonycTumble 3HAYEHHUS IIpumeuyanue

)
=
>
=
=
<

=

<Standard Message Header> (0] Tun coobmenus = 'V'

1180 ApplID H String OLR, OBR, TLR, MSR, ISF | Unentuduxarop UDP-notoka.

1182 ApplBegSegNum | H SeqNum ITopsiaKOBEIi HOMEpP MEPBOTO 3AIPAITNBAEMOTO COOOIICHHS.

1183 ApplEndSegNum | H SeqNum TopsikoBbIi HOMEp MOCIEAHEro 3ampaiinBaeMoro coodmienus. Eciu 3amnpoc Ha

onHo coobmenue, To ApplBegSeqNum(1182) = ApplEndSeqNum(1183). Ecnu
3ampoc Ha Bce cooOiieHus (HO He Oojiee MakCHMAaIbHOIO YHCIa MepechlIaeMBbIX
coolmiennii) mocie ompenenaeHHoro coobmenus, to AppIEndSeqNum(1183) =
‘0’(6eCKOHEYHOCTH).

4.3.5 Market Data - Snapshot/Full Refresh (W)
Table 15



<Standard Message Header>

Hannuue

I[onycran,le SHAYCHUA

IIpumeyanue

Twum coobmenns = "'W'

83

RptSeq

int

Homep o6HoBnenus uuctpymenta. CoorserctByer RptSeq(83)
B mocienHeM coobienun Market Data - Incremental Refresh
(X), xoTopoe GBUTO OIMYOINKOBAHO K MOMEHTY (hOPMHUPOBAHHUS
CHEIIIIOTA I10 HHCTPYMEHTY.

369

LastMsgSegNumPro
cessed

SeqNum

3nayenue, coorBercTByromee MsgSeqNum(34) u3 mociensero
coobmenmst Market Data - Incremental Refresh (X), koropoe
ObUIO TTONMy4eHO W 00paboTaHO K MOMEHTY (OPMHpPOBAHHSA
CHEIIIIOTA [0 AAHHOMY HHCTPYMEHTY.

[Ipumedanue: 1l pasHBIX HMHCTPYMEHTOB 3HA4YEHHE JTOTO
HOJIT MOXKET OBITH Pa3HBIM BHYTPH OJHOTO M TOTO K€ IMKIA
IyOJIMKalUK CHEMIIOTOB.

340

TradSesStatus

int

‘100’ (Coeounenue c MOEX ycmanosneno),

‘101’ (Coeounenue ¢ MOEX nomepsno),
‘102 (Coeounenue soccmarnosneno,
mop206as cucmema He nepe3anycKkalacy),
‘103’ (Coeounenue soccmarnosneno,
Mop2osasi cucmema nepe3anyCcKanacy).

Cmamyc coeounenus ¢ Topzosoii cucmemotl. THpopMuPYET 0
cocTostHuu mokmodyenust cepsepa MOEX Market Data
Multicast FIX/FAST Platform k Toprooii cucreme GUpKH.
[Ipumeuanue: moxydeHre BeCbMa MaJIOBEPOSITHOTO COOOIIICHUS
340=103 o3Hauaer, 4YTO TOProBas cucremMa OblIa
nepesaryuieHa ¢ IOoJIHOK MoTepeil MPeAbIIyIIero COCTOSHIS.
BBl 0JKHBI YIalHUTh BCE MOJTyYSHHbIE JAHHBIE U HAYaTh
MPOLEAYPY MX MOJYIEHUs C CaMOro Haydasa.

55

Symbol

String

Kop/aOOpeBuatypa 1eHHOW Oymarn. B eco kauecmee
UCNONIL3YeMCsl  8HYMPEHHUL UOeHMUDUKAMOP DUHAHCOB8020
uncmpymenma na MOEX (SECCODE).

Ipumedanue: GUHAHCOBBII HHCTPYMEHT ¢ KogoM SecCode
MOXeET OBITh OCTYIIEH Il TOPrOB B Pa3HBIX PEXXUMax. Bol
JOJDKHBI paccMaTpuBarh komouHamuo Symbol (55) +
Tradingsessionld (336) kak OTme/IbHBINA HHCTPYMEHT C
OT/ICJIbHBIMHE KOTHPOBKaMH U TaOJIUIIAMHU CIEJIOK U 3asBOK.




893

1682

5509

451

LastFragment

MDSecurityTrading
Status

AuctionlIndicator

NetChgPrevDay

H | Boolean

H | int

H | Boolean

H | PriceOffset

'‘N' (Coobrmienre He mociiefHee, CHIMIOT emie | MHaukaTop, TOKa3bIBAOIINN, SBISETCS JH  COOOIICHHE
He cpopMHpOBaH);

"Y' (ITocnenHee coOOLIEHUE, CHAMIIIOT
copMupoBaH).

18 — met Topros

118 -

MIEPHO OTKPBITHS

18 — Topru 3aKpHITHI

103 -

MIEPHOJ 3aKPBITHS

2 — TepepsIB B TOprax
17 — HopMaNbHBIN TEPHO TOPTOB

102 — ayKuuoH 3aKpBITHS

106 — ayKIMOH KPYITHBIX TAKETOB

107 — AUCKPETHBIN ayKINOH

119 — ayKIIUOH OTKPBITHL

120 — IIePHOJ TOPTOB II0 IIEHE ayKIIHOHA
3aKPBITUS

"Y' (da)

'N' (Hem)

MOCJIEIHUM B CEpHM, KOTOpas (OPMHPYET CHAMIIOT IO
JTAHHOMY MHCTPYMCHTY.
Boolean snauenus nepedaromes ¢ FAST coobwenusx kak
osouunvie yeavie: 0 onaNu I ona Y
CocTosiHIE TOPTrOB [0 HHCTPYMEHTY.
[Ipumeuanus:

*  mepepsiB B TOprax o0o3Havyaercs kak 1682=2 u

HUACHTU(PHUKATOP TepHoza B moie 625.

* [lepeximodyeHne MEXAY IIEPHOAAMH OOBITHO
MIPOUCXOJUT C KPATKOBPEMEHHBIM MEPEKITIOYCHIEM
Toprosoro craryca B coctossaue Het Topros, B
KOTOPOM KOJI rieproia He onpenaeneH (625=NA)

* [lopsmok cMEHBI IEPUOIOB TOPTOB U paCIIUCAHKE
ompenensercs [IpaBuiaMu TOProB B PHIHOYHBIMH
YCIIOBHSAMU

*  Crarycel Het Topros u Topru 3akpbIThl 03HA4alOT
Pa3Hble TEXHOJOTHUECKHE COCTOSHUS TOPTOB IO
HHCTpyMeHTY. OHaK0, 00a 3TH CTaTyca 03HAYAIOT
3aIlpeT TOPTOBEIX OIEPaIHii, TOITOMY UM
MIPUCBANBAIOTCS] OJMHAKOBBIE 3HAUYEHUS MO 326.

Hnouxamop ungopmupyiowuil, 4mo no 0aHHoOMy
UHCMPYMEHMY NPOBOOUMCSL AYKYUOH NEPEUYHO20 PA3MEUEHUS.
B nacmosiwyee epems dannvie aykyuonos nepsuurnozo
pasmeujenus He NYOIUKYIOMCS 8 NOMOKAX.
Hpumeuanus:
*  5509=N 025 6cex munog aykyuonos, kpome
AYKYUOHA NEPBUUHO20 PA3MEWEHUS.
* Boolean suauenus nepeoaromes ¢ FAST coobuenusix
xax osouunvie yeavie: 0 ona N u 1 ona Y
V3meHeHne 1eHbI MOCIEAHEH CHENKH IO OTHONICHWIO K ILEHEe
MOCJIE/IHEH C/IENKHU TPEIBIAYIIEr0 TOPrOBOTO JIHSL.



336 TradingSessionlD H | String Wnentudurarop pexxuma roproe SECBOARD

IMpumeuanue: (UHAHCOBBII HWHCTPYMEHT MOXET OBITH
JNOCTYNEH [Uii TOPrOB B PAasHBIX pEXHUMaX. BbI JIOKHEI
paccMarpuBats komOuHaro Symbol (55) + Tradingsessionld
(336) xak OTHENBHBIE WHCTPYMEHT C  OTHCIBbHBIMH
KOTHPOBKAMH U TaOIUIIAMH CICTIOK U 3asBOK.

268 NoMDEntries

O | NumInGroup Komaectro amementos B rpymme MDENtryTypes.

=> 269

MDEntryType

0]

char

'0' (KoTHpoBKH Ha MOKYIIKY);
'1" (KoTrpoBKH Ha POJIaXYy);
'2' (MuadopMarus mo mociaeIHe caemke);
'3' (CIMCOK UHAEKCOB);
'4' (lena OTKpBITHsI/IIEHA TIEPBOM CAEIKH);
'S' (LleHa 3aKphITHA/IIEHA TTOCTIEAHEH CICITKA
MIPEIBIAYIIeTO THA);
'7' (MakcuMambHas lleHa CACIKH);
'8' (MuHHUMaJTbHAS TIeHa CIICITKH);
'9' (CpenHeB3BELICHHEIC [ICHB);
‘A’ (lucbananc);
'B' (OOBEMBI CIIENOK);
"J' (Iycroit cHAMMIIOT)
'‘N' (MakcuManbHas IieHa CIIpoca B TCUCHUE
CECCHH);
'0O' (MuHAMAaNBHAS [IEHA TIPEJI0OKEHUS B
TEUYCHHUE CECCHH);
'Q' (PacueTHas 1ieHa ayKIIMOHA)
‘W’ (Llena ayKIioHa 3aKpbITHSA);
’C’ (OOBEM ayKIIMOHA 3aKPBITHS);
‘e’ (3ampet HeoOecneueHHBIX TOPTOB)
“f” (A motokoB MSR/MSS - 06b6M
PBIHOYHBIX 3asBOKHA MOKYIIKY B aYKIIHOH
3aKpBITHS, B AMHUIAX IICHHBIX OyMar; Iis
motokoB OLR/OLS — priHOYHas 3asBKa B
AyKIIMOH 3aKPBITHUS, Ha MOKYIIKY);
‘g’(Jnst morokoB MSR/MSS - 00BEM
PBIHOYHBIX 3aIBOK Ha MTPOAAXKY B AYKIIHOH
3aKpBITHS, B €AMHUIAX [ICHHBIX OyMar; s

Tun peIHOYHBIX JAHHBIX.
IIpumeuanus:

Hannune pa3naHbIX TUIOB JaHHBIX ONPEAEIIEeTCS
IIpaBuiiaMu TOProB U 3aBUCUT OT PEKUMA TOPIOB U
PBIHKA.

PaznuuHble KaHANBI BEIAHUS UMEIOT II0IMHO)KECTBA
3HAUCHMH TUIA JaHHBIX U3 3TOTO CIHCKa

Empty Book (269=J) o3nauaer, 4TO 110 HHCTPYMEHTY
OTCYTCTBYIOT KaKHe-JIN0O JaHHBIE. DTO cOOOIIEHHE
MOXeT OBITh MOTy4eHO O€3 yKa3zaHus Kojaa
HHCTPYMEHTA U peXrMa (110 BCeMy PhIHKY). B aToM
clly4ae BBl IOJDKHBI YAAIUTh BCE HAKOIUICHHbIE
JTaHHBIC ¥ HA4YaTh NIPOLEAYPY NEPBUUHOTO
TIOIKIJTIOYEHHS.

CMBICIT HEKOTOPBIX THIIOB AaHHBIX 3aBHCHUT OT TUIIA
prIHKA ((POHIOBBIH HITH BaTFOTHBIH)

[TeperoBopHBIE peXUMBI TOPTOB HE COJIEPIKAT JAHHBIX
0 KOTUPOBKAxX M aKTUBHBIX 3asBKaX

Ha6op 3HadeHui 3TOro mois MOXKeT pacuIupsThCs Mpu
OOHOBIJICHHUSAX TOPTOBOH CHCTEMBI.

PexoMeHyeTcst pa3pabaThiBaTh KOJ TaK, YTOOBI
HEHM3BECTHbIC 3HAYCHUSI ITOTO T0JISI U MPUBS3aHHBIE K
HHM JIpYTHE I0JIsI NTHOPMUPOBAJIHCH B KOJIE 10 T€X
TIop, TIOKa OH He Oy/eT alanTHPOBaH K HOBBIM THIIAM
JIAHHBIX

Wunexcel myomukyroTes B kanane MSS/MSR

JlaHHBIEC TIPEBIAYIIETO JHS 0003HAYAFOTCS HATUIUEM
moJtst 286



notokoB OLR/OLS — peiHouHast 3asiBKa B
AyYKIIFOH 3aKPbITHS, Ha MIPOJIAXKY);

'i' (Copoc ceccun);

j' (IlpemnoskeHUE ceccun);

'h' (Llena mpeATOPTOBOTO IEPHOA);

'k' (LleHa moCIETOProBOro Meproaa);

"' (PpiHOYHAs LieHa 2); s BaIIOTHOTO PHIHKA
—IIeHa BaIIOTHOTO (PMKCHHTA, pacCUNTaHHAA 3a
niepront 11:29-12:00 MOCKOBCKOTO BpeMEHH
'm' (PeiHOYHas 1eHa); [y BAIIOTHOTO PhIHKA
— IIeHA BAJFOTHOTO (PMKCHHTA)

'0o' (OdunmansHas eHa OTKPHITHA);

'p' (OdunmanbHas TeKyInas eHa);

'q" (Ilpu3znaBaeMas KOTUpOBKa); Jlist
BaIIOTHOTO PHIHKA — MEXIyHapOHAas [IeHa
BaJIFOTHOTO (pUKCHHTa
't (OdunmansHas 1ieHa 3aKpBITHS);

'v' (CoBOKYIIHEIH cIpOC);

'w' (COBOKYITHOE TIpEJIOKEHNE);

's' (Llena ayKIipoHa KpyMHBIMHU ITaKeTaMH )
'x' (OOBeM ayKIMOHA KPYITHBIMU [TAKETAMH);

‘y’(HakorureHHBIH KyITOHHBIH JJ0XO0J1 HA 1aTy
pacyeroB, B pyOJIsix, B IIepecyeTe Ha eANHHILY
(hUHAHCOBOTO HHCTPYMEHTA)

'u' (Hdropaums);
'z' (Bce clenku/Cnucok 00e3 TMUeHHBIX
CZIEIIOK)

=> 278

MDEntrylD

String

Wnentnduxarop snementa MDENtry.
[Ipumeuanusi:

Jlst kaHana caenok (269=2) 1o mojie coaep uT
CTPOKY C OHUPIKEBBIM HOMEPOM CICIKH

Jlns xaHama KOTUPOBOK, ATO MOJIE COACPIKUT
CTPOKY WAECHTU(HUKATOPA YPOBHS LICHEI

Jlist kaHaua 3asBOK, ATO MOJI€ COAEPIKHUT CTPOKY
HACHTU(PHUKATOPA COOOIICHHUS O J00ABICHUN




HOBOI1 3astBKH, KoTOpbIii HE cBsi3an ¢ OnupkeBsIM
HOMEPOM 3asIBKH B TaOJIHLIE 3asIBOK OMPIKH.

*  3HayeHwus cuetunka MDENtrylD nnst HOBBIX
3asIBOK BCETJIa YBEIUUMBAIOTCS, HO HE
00s13aTeNbHO HA eTUHHUILY.

=>270

MDEntryPx

Price

Ilera oSneMeHTa  PHIHOYHBIX  JAaHHBIX  (COOTBETCTBYET
3aJaHHOMY THUIy pPBHIHOYHBIX MJAHHBIX M OTHOCHTCA K
Tekymemy aiementy MDENtry).

ITone ycnoBHo obs3aTenbHoe, eciiu MDENtryType (269) He
apisgercs ogaum u3 ('A', 'B', 'C', 'J"). VcaoBHO 0053aTENBHO
korna MDEntryType (269) = ‘PacyerHas 1ieHa ayKnoHa’

=>271

MDEntrySize

Qty

KosnuecTBO MM 00beM dIIEMEHTa PHIHOYHBIX JTAHHBIX
(COOTBETCTBYET 3aaHHOMY THUITy PBIHOYHBIX IaHHBIX

M OTHOCHTCA K Tekyiiemy sementy MDENtry).

ITosie ycmoBHO 00s13aTENBHOE, SCITH

MDEntryType (269) sinsiercst onnum u3 ('0', '1', 2", ‘A’ 'B',
'C, Q9.

[pumeuanue: mis 269=B 310 mone BEIpaXeHO B KOIMICCTBE
eIUHUL (PHHAHCOBOTO MHCTpYMEHTA. J[JIs NpyruX THIOB
JIAaHHBIX 3TO MOJIE€ BBIPAYKEHO B KOJIMYECTBE JIOTOB.

=> 272

MDEntryDate

UTCDateOnly

Jata, KoTopasi OTHOCUTCSI K JaHHOMY 3JIEMEHTY PBIHOYHBIX
JTAHHBIX.

=> 273

MDEntryTime

UTCTimeOnly

Bpemsi, KOTopoe OTHOCUTCS K JAaHHOMY 3JIEMEHTY PBIHOUYHBIX
JAHHBIX.

=> 625

TradingSessionSubl
D

String

NA — HeT Topros

O — nepuoj OTKPBITHS

C — nepuoj 3aKpbITHS

F — ¢uHanbHBIN Iepro 3aKpBITHS
N — HOpManBHBII IEpHOA TOPTOB
L — ayKIIMOH 3aKpBITHA

| — MCcKpeTHBII ayKIIMOH

D — ayKumoH KpynHbBIX MAaKETOB

E — nepuon Topros o 1exe
ayKIMOHA 3aKPBITHA

Vka3beIBaeT nepuoa Topros

Jist uHKpeMenmanbHulX 0OHOGLEHUL U CHINULOMO8 NEPUOD
MOp208 yKazvieaem Ha nepuoo, 6 KOMOpslil NPOUZOULLO
cobvimue 0151 OAHHO20 dJIEMEHMA, d He HA MEeKYWULL MOP2o8bll
nepuoo.




S — ayKIMOH OTKPBITUS

=>276 QuoteCondition MultipleValueStrin | 'C' (Hamyumias meHa) Cromcok  yCIIOBHH, KOTOpBIC XapaKTEpPU3YIOT KOTHPOBKY,
g YCIIOBHS MEXKITY COOOM pa3aesieHbl mpobeTamM.
=> 277 TradeCondition MultipleValueStrin | 'C' (Pacuetsl mo cenke OCyIIeCTBISIOTCS B VYcnoBus, KOTOpPBIE XapaKTEPU3UPYIOT CIAECIKY UITH PHIHOYHBIE
g IICHb 3aKJIIOUYCHUS c};[e_]'[[(p]) JAaHHBIC, KOTOPBIC PACCUNUTBIBAKOTCA Ha Oase CHECJIKHU, YCIIOBUA
"J' (Pac4eTsI O cIETIKE OCYIIECTBIAIOTCS Ha MEXKTy COO0H paseNeHbl MpoOenaMHy.
CITEYFOIIHIA IEHB TTOCIIE 3aKITFOUEHHS CIEITKH)
'R' (lena oTKphITHS)
'AJ’ (Oduyuanvuas yena 3axpeimust);
98’ (Munumanvroe 3Havenue),
‘99’ (Makcumanvroe 3nauenue)
=> 286 OpenCloseSettIFlag MultipleValueStrin | '4' (JIaHHbIe TIPEABIAYIETO TOPTOBOTO [THS) ®ar, KOTOPHIit HACHTHHUIUPYET THI DIIEMEHTa PHIHOYHBIX
g JIaHHBIX.
=>40 OrdType Char ‘1’(PeiHOUHAs) Tun 3asBku. Mcnonesyercs ecimu MDENtryType (269) =’g°,’f ¢
[TprMeyaHue: PhIHOYHBIE B AYKIIMOH 3aABKU AKTUBUDPYIOTCS U
nyOIIMKYIOTCS TOCIe Hadyajga ayKIuoHa 3akpbitus. CHenku
AyYKIMOHA 3aKJI0YAIOTCS IO €r0 OKOHYAaHHU.
=>236 Yield Percentage JoxoaHoCTh, paccuntantas mo riese MDENtryPx (270).
=>64 SettIDate LocalMktDate Hama pacuemos no coenxe (SettlementDate) ¢ YYYYMMDD
@opmame Ipumeuanusi:
s 06viunbix coenok — dama pacyemos
s coenox PEIIO — 0ama pacuemos nepgoii yacmu cOeixu
PEIIO
=> 44 Price Price Craska REPO ms cnenox REPO




=>423 PriceType int ‘1’ mpouenTs! craBku PETIO VYxkaseiBaet Ha THH IeHH! (ctaBka REPO B npornenrax) s caenox
REPO.

=>5154 CXFlag Boolean "Y' (Ha) 3anpem HeobecneuenHvix mopeos (269="e’)

'N' (Hem)

=> 5292 BidMarketSize Int CymMMapHBIii 00bEM PHIHOYHBIX 3aSBOK B ayKIIHOHE 3aKPBITHS
Ha TIOKYIIKY IO OKMIAeMOH IIeHE ayKIHOHA, BBIPAKCHHBIH B
eIUHHUIIAX HHCTPYMEHTA.

=>5293 AskMarketSize Int CymMapHbIif 06beM PBIHOYHBIX 3aSBOK B ayKIIHOHE 3aKPBITHSI
Ha TIPOJIAXXy, BRIPAXKECHHBIN B IHHHUIIAX HHCTPYMCHTA.

=> 5384 AccruedInterestAmt Amt Obvem HaKONIEeHHO20 KYNOHHO20 00X00d.

=> 5459 SettlType Char Koo pacuemos no coenxam (269=2)

=> 5510 ChgFromWAPrice PriceOffset H3menenue yenvl cOenK HO CPAGHEHUIO CO CPEOHEB3BEULEHHOI]
YeHotl npeodvloyuje2o mopeoeoco OHs

=> 5558 BuyBackPx Price s coenox PEIIO — cymma coenxu PEIIO (269=12).

=> 5559 BuyBackDate LocalMktDate s coenox PEIIO — 0ama emopoii wacmu coeaxu PEIIO
(269=z) .

=> 5677 Repo2Px Price s coenox PEIIO — cymma emopoii wacmu coeaxu PEIIO
(269=2).

=>5791 TotalVolume Amt O6vém  Oeneoichvlx  cpedcms.  Hcnonvzyemca — ecau
MDEntryType (269)="f’
Poinounvie 6 aykyuon 3axpvbimus 3aa6Ku Ha NOKYNKY 8 Kauecme
00vema YKa3ulearom CyMMy OeHedCcHbX cpedcme. 3asaeKu
0py2020 Muna cooepicam KOoauvecmso JI0Mo8 Mopeyemozo
uHcmpymenma.

=> 5902 EffectiveTime UTSTimestamp Bpems akmusayuu 3as6xu. 3as16Ku u yposHu yeHol 6
KOMUPOBKAX, 0151 KOMOPBIX He HACIYNULA AKIMUSAYUsl, He
YUacmsyiom 8 mopezax.

=> 09820 StartTime UTSTimestamp Bpewms crapra aykiuona. Mcnonb3yeTcst 1l ayKIIHOHOB
KPYIHBIX MAKETOB M AUCKPETHBIX AYKI[HOHOB.

=> 6139 TotalNumOfTrades int Obwee Konuuecmgo COeNoK, 3aKIOYEHHLIX HA NPOMSICEHUU

mopeogozo OHsl.




=>6143

TradeValue

Amt

Obvem cosepuieHHbIX COeNOK.

7017

Volumelndicator

int

'0'(Hem 3as60k)

'1" (Obvem 3a160k He npesvluiaem nop2osot
senuuunsl N*)

2" (Obvem 3a160K npesviuaenm nopeosyro
senuuunyN*)

Hnouxamop obvema 3a5160K KpYNHbLMU RAKEMaMU.
Hcnonvzyemes koeoa MDENtryType(269)="v’ or ‘w’.

N (nepemennoe)*- senuuuna unouxamopa onpeoensemcs
oupoicell.

=>7944

RouteFirst

int

Huouxamop nepeoco coobujenus  epynne coobujeHuil,
DOPMUPYIOWUX CHINUOM NO UHCIPYMEHNTY.

=> 9168

OfferNbOr

int

Konuuecmso 3aasox na npooadicy é ouepeou.

=> 9169

BidNbOr

int

Konuuecmso 3aasok na nokynky 6 ouepeou.

9280

NominalValue

float

O06nem xotupoBku PEITO, BeIpaxeHHSbIH B pyOusix. B
pexume ToproB PEIIO c LentpansaeiM KoHTparenTom
Topru npoBosaTcs o ctaBkam PEITO B kauecTBe IICHB
JIEHEXKHBIX CPEACTB. J{JIs 3TOr0 pexnMa, IeHBI (PHHAHCOBBIX
HHCTPYMEHTOB, YIaCTBYIOLINX CIACIKAaX KaK 0OecreueHue,
YMEHBIIAIOTCS 10 NpaBuiaM ynpasieHus puckamu LK xHa
BEJIMYIHY, 3aBHCAMIYIO OT THIIA HHCTPYMEHTAa U 00beMa 3asIBKU
B JIOTaX.

OO0BeMBI JCHEKHBIX CPEICTB B 3asBKaX HA KaXXIOM YPOBHE
craBkn PETIO cymmupyroTcsi ¥ IyOJNHKYIOTCSI B 3TOM
mone. Jlmg Apyrux peXHMOB TOPrOB 3TO IIOJie He
myOIMKyeTcs.

=>0412

OrigTime

int

Konuuecmeo mukpocexyno pecucmpayuu cobbimusi 6
MOP208oU cucmeme OMHOCUMENLHO BPEMEHU 8 YebIX
CeKyHOax, YKazanHozo 8 noay 273.

Jlannoe 3nauenue cnedyem npubagums K 3navenuio noas 273
O/ NOIYYeHUsL BDeMeHU COObIMUS C MUKPOCEKYHOHOU
mounocmoio. Ilone 0ocmynHo 6 Kananax coenox, KOmupogox u
3A560K.

=> 10504

OrderSide

char

Hanpaeﬂenuocmb 3AABKU.




=> 10505 OrderStatus H | char 'O’ (Akmusnas); Texywuii cmamyc 3aseku. 3asexu co cmamycom T HeakmugHvl

'T'" (Bpems akmueayuu He HACMYRUIIO). U He y4acmeyom 6 mopeax.
=> MinCurrPx H | Price Munumanvras uz 08yx yen: OpuyuanrpHoii mexyujeil yeHvl u
10509 YeHbl nocnednell COenKu, ouedulell 8 paciém opuyuanrbHou

mexyuell yeHvl. Mcnonvzyemcs 0 onpedenenus ycio8ui
3anpema KOPOMKUX nPooaxc.

=> MinCurrPxChgTime | H | UTCTimeOnly Bpems usmenenuss MUuHUMAIbHOU MeKyweil yenbl.

4.3.6 Market Data - Incremental Refresh (X)

[Tpumeuanust 06 06paboTKe OOHOBICHUI:
* Ily6nukanus 60mpmoro oobeMa OOHOBJICHUN B OTPAaHHYEHHOM I10 TPapHKy MOTOKE BEIAHUS MOXET 3aHATh HEKOTOPOE BPEMSI.
e Jlnd KaHAJIOB BELaHMs, AONYCKAIOUIMX J00aBICHMS, U3MEHEHUS M YAaJeHUs JAHHBIX (3asBKH, KOTHPOBKH) KOPPEKTHOE COCTOSHUE
Habopa TaHHBIX TOCTUTACTCS MOCTIe OKOHYaHHU 00pabOTKH BCEX AIIEMEHTOB MOBTOPSIOMIUXCSI TPYIIT B COOOIICHUH.
* Pasmep FAST cooOmienus orpannyen BenwuunHod MTU size, Tekymiee orpanumdenue coctaBimser 1300 Gaitr. Jlns maccoBbIX
OOHOBJICHUH, 3TO OrpaHUYEHHUE MOXKET IPUBOAUTH K IMyOJIMKAIIMY U3MEHEHUH B HECKOJIBKMX COOOIIEHUSAX MO,

* B kanaie nmy0OJuKanuu cAeI0K He MOXxeT ObITh 0OHOBIeHKE Ta Change wiu Delete

Table 16
2
=
=
5 JonycTumple 3HAYEHUS IMpumeuanue
<Standard Message Header> O Tun coobmenus = 'X'
268 NoMDEntries O | NuminGroup KosmmuectBo snemenToB B rpynme MDENtryTypes.
=> 279 MDUpdateAction | O | char '0' (1oOaBUTH) JeiicTBUe, KOTOpPOE HY)XHO BBINIOJIHATh TIPH OOHOBIICHUH
'1" (3MeHuUTH) 3JIEMEHTA PHIHOYHBIX JaHHBIX.
'2' (Y nanuTh)




> 269

MDEntryType

v

char

'0' (KoTupoBKH Ha TIOKYTIKY);

'1' (KoTrpoBKH Ha MPOJaXYy);

"2' (Mudopmanus 1o nocieAHe cuenke);

'3' (CriicoK MHAEKCOB);

'4' (LleHa OTKpHITHS/IICHA TIEPBOH CICITKH);
'S' (Llena 3akpbITHS/IIcHA TOCTICIHEH CACTKU
MPEIBIAYIIETO JTHA);

7' (MakcuManbHasl IIeHa CICIKH);

'8' (MuHUMaIbHAS TIeHA CIICITKH);

'9' (CpenHeB3BeLICHHBIC [ICHBI);

‘A’ (Iucbdamanc);,

'B' (OOBEMBI CIIENOK);

'J" (Ilycmoti cuanwom)

'N' (Makcumanvuas yena cnpoca 8 meuenue
ceccuu);

'O’ (MunumanvHas yena npednodicenus 6 medenue
ceccuu);

'‘Q’ (Pacuemnas yena aykyuona)

‘W’ (l{ena ayxyuona 3axpvimus),

'C’ (O6vém aykyuona 3akpvulmus);

‘e’ (ns nomoxoe MSR/MSS —

3anpem HeobecneueHHbIX Mop2os)

T’ (I nomoxoe MSRIMSS — 06vém poinounvix
3A560KHA NOKYNKY 6 AYKYUOH 3AKPbIMUSL, 8
eounuyax yeuuvix oymae, 0ns nomoxog OLR/OLS

— PbIHOYHAA 3aA6KA 6 AYKYUOH 3aKpblmusl, HA

Tun PBIHOYHBIX JaHHBIX.

IIpumeuanus:

Hamnyume pa3IndHBIX THIIOB JaHHBIX ONPEAEIACTCS
[TpaBuIaMu TOProB U 3aBUCHUT OT PEKUMa TOPTOB U
PBIHKA.

PaznuyHble KaHaNBI BEIAHUS UMEIOT I10IMHO)KECTBA
3HAUEHMH TUIA JaHHBIX U3 3TOTO CIHCKA

Empty Book (269=J) o3nauaert, 4TO M0 HHCTPYMEHTY
OTCYTCTBYIOT KaKHe-JIM0O AaHHbIe. DTO cOOOIIeHHEe
MOJKET OBITH IOJTy4eHO 0e3 yKa3zaHHs KoJa
MHCTPYMEHTA U peXXnMa (110 BceMy pBIHKY). B aTom
CiTy4ae BB IOJDKHBI YAAINTH BCE HAKOIUICHHBIE
JTaHHBIC ¥ HA4aTh IIPOLEAYPY HEPBHIHOTO
TOKITIOYEHHS.

CMBICIT HEKOTOPBIX THIIOB AaHHBIX 3aBHCUT OT TUIIA
pbIHKa (POHIOBBIN MM BATIOTHBIH)

ITeperoBopHBIE peXUMBI TOPTOB HE COJEPIKAT JAHHBIX
0 KOTHPOBKAxX M aKTUBHBIX 3asBKaX

HaGop 3HaueHni 3TOT0 MO MOKET PACIIMPSTHCS NIPH
OOHOBJICHHAX TOPTOBOM CHCTEMBI.

PexomenyeTcst pa3pabaThiBaTh KO TaK, YTOOBI
HEHM3BECTHbIC 3HAYCHUSI ITOTO TOJISI U MPUBS3aHHBIE K
HHM JIpYTHE I0JIsI NTHOPMUPOBAJIHCH B KOJIE 10 T€X
TOp, TIOKa OH He OyJeT alaliTHPOBaH K HOBBIM THIIAM
JIAaHHBIX

Wunexcel myonukytorest B kanaie MSS/MSR



NOKYNKY ),

‘9°(Hns nomoxos MSRIMSS — 06vém pwinounvix
3A560K HA NPOOAIICY 8 AYKYUOH 3AKPbIMUSL, 6
eounuyax yennvix oymae; ons nomokos OLR/OLS
— PHIHOYHAA 3AA6KA 8 AYKYUOH 3AKPbIMUs, Ha
npooasxcy );

'I" (Cnpoc ceccuu);

'|' (LIpeonooicenue ceccuu);

'h' (I]ena npeomopzoeozo nepuoda);

'K’ (Lena nociemopz06020 nepuoda);

"I (Potnounas yena 2); Jns eanommoz2o puinka
— YeHa 8anomHo20 (PuUKCUnea, paccuumanHast
3a nepuoo 11:29-12:00 mockockozo epemeHu
'm' (Poinounas yena),; [ns 6anomnoeo peiHka —
yena 8anomHo20 puxcunea

'0" (Oguyuanvuas yena omxpoimus),

'p’ (Oduyuanvuas mexywasn yena),

'q' (Ilpuznasaemas xomuposka); /[ns eanommozo
PBIHKA — MENCOYHAPOHASL YeHA 8AIONMHO20
Quxcunea

'r' (Oguyuanvhas yena 3axpoimus);

V' (Cogoxynmwiii cnpoc);

‘W' (Cosokynnoe npeonooicenue);

's’ (Llena ayxyuona kpynHulMu naKkemamu,)

X' (Obvem aykyuona KpynHolMu naKemami),

Y’ (HakonnenHwiili KynoHHbIN 00X00 HA 0Amy
pacuemos, 8 pyousix, 8 nepecuenme Ha eOUHUYY
@unancosozo uncmpymenma);

'u’ (fropayus);

'2' (Bce coenxu/chucox obesnuyennbvix c0enox)

JlaHHBIC TIPEBIAYIIETO JHS 0003HAYAIOTCS
HaJIN4YHeM IoJis 286




=> 278 MDEntrylD H | String Wnentnduxarop snementa MDEntry.
IIpumevanus:

e Jlnsg kaHana crienok (269=z) 3To moJie COACPIKUT
CTPOKY ¢ OMP>KEBBIM HOMEPOM CHAEIKH

*  JIng xaHayna KOTPUPOBOK, 3TO MOJIE CONEPHKHUT CTPOKY
nAeHTH(UKATOpa YPOBHS LICHBI

*  JIng xaHana 3asBOK, 3TO MOJI€ COJAEPAKUT CTPOKY
AACHTU(PHUKATOPA COOOMIEHNUS 0 J0OaBICHUH HOBOU
3asBKH, KOTOpbiid HE cBsi3aH ¢ OMpKEBEIM HOMEPOM
3asiBKH B TaOJIHIIE 3aBOK OMPIKH.

e JIng o6sruabIX opaepoB cuerunk MDENtrylD 6yner
YBEJIMYUBATHCS Ha 1 AJis Kaxknou
3apEruCTPUPOBAHHOM 3asBKH.

e Jlng aiicOepr-3assBOK MOHOTOHHOCTH MPHPAIICHUN
cueruynka MDENtrylD st HOBBIX 3aBOK
COXPaHHUTCS, HO HE 00s3aTeIbHO HA CTUHUILY.

=>55 Symbol O | String Komn/ab0peBuatypa 1ieHHON Oymaru. B e2o Kkauecmee
UCNONL3YeMCs  SHYMPEHHUL  UOCHMUPUKAMOP  HUHAHCO8020
uncmpymenma Ha MOEX (SECCODE).
[MpumMeuanue: GUHAHCOBBIH HHCTPYMEHT ¢ KogoM SecCode
MOXeT OBITH JOCTYIIEH ISt TOPTOB B PA3HBIX peKUMax. Bol
JIOJDKHBI paccMaTpuBath kombunaruio Symbol (55) +
Tradingsessionld (336) kak OoT/iebHBINA HHCTPYMEHT C
OT/IETBHBIMHA KOTHPOBKAMH U TaOJIUIIAMHU CIEJIOK U 3asBOK.

=>83 RptSeq O |int [opsaKoBEI HOMEp OOHOBIICHHS IO HHCTPYMEHTY.
YBenuuuBaeTcs Ha eIUHMILY IS KaXKI0r0 OOHOBJICHHS
TOProBoi HH(OPMAIIUH WU CTaTyca MHCTPYMEHTA.



=>270

=>271

=>272

=>273

=> 336

=> 625

MDEntryPx

MDEntrySize

MDEntryDate
MDEntryTime

TradingSessionl
D

TradingSessionS
ublD

VY | Price

Y | Qty

H | UTCDateOnly
H | UTCTimeOnly

H | String

H | String

NA — HeT Topros

O — mepuox OTKPHITHS

C — nepuo[ 3aKpbITHS

F — ¢puHaNBHEI IEpHOT 3aKPBITHS

N — HOpMaJIbHBIN IEPHOJ TOPrOB

L — aykiiuoH 3aKkpbITH

| — AMCKpETHBIH ayKIHOH

D — ayKIMOH KPYITHBIX TAKETOB

E — mepros TOpros 1o 1eHe ayKIuoHa 3aKPBITHS
S — ayKIIMOH OTKPBITHS

LleHa aneMeHTa PIHOYHBIX JAHHBIX (L[EHA COOTBETCTBYET
3aJJaHHOMY THITy PHIHOYHBIX JaHHBIX, © OTHOCUTHCS K
Tekymemy anementy MDENtry).

IMome ycmoBHO oOs3aTenbHOe, korma  (279) = New(0) u
MDEntryType (269) ue sBasercs oxaum u3 ('A', 'B', 'C', 'J").
VYenoBHo obs3aTensHO, koraa MDENtryType (269) =
‘PacueTHas 1eHa aykioHa’

KonmuecTBO mitm 00beM 3IIEMEHTa PHIHOYHBIX JTaHHBIX
(COOTBETCTBYET 3alaHHOMY THITy PBIHOYHBIX JAHHBIX

M OTHOCHTBCS K TeKylieMy anemeHty MDENtry).

[Mose ycnoBHO 0b6si3aTensHOe, Koraa MDUpdateAction (279) =
New(0) 1 MDEntryType (269) sBisiercs omamMm u3 ('0', '1', '2',
‘A’)'B','C, ‘Q’,’9).

Hata, KoTopasi OTHOCHTCS K JAHHOMY DJIEMEHTY PHIHOYHBIX
JIAHHBIX.

Bpemsi, K0Topoe 0THOCHTCS K JaHHOMY JIEMEHTY PHIHOYHBIX
JIAHHBIX.

Wnentudukatop pexxuma toproB SECBOARD.

[MpumMeuanue: GUHAHCOBBIH HHCTPYMEHT ¢ KogoM SecCode
MOJKET OBITh JTOCTYIICH JJIsl TOPTOB B Pa3HBIX peKHMax. Be
JIOJDKHBI paccMaTpuBath kombunaruio Symbol (55) +
Tradingsessionld (336) kak OT/e/NbHbIH HHCTPYMEHT C
OT/IETbHBIMH KOTHPOBKAMH U TaOIHIIAMHU CIEIOK U 3asSBOK.

VKka3siBaeT nepuoa Topros

Tpumeuanue: 3nauenue nepuoda mopeos seislemcst nyCmvim
00 Hauwana mopeoé U nocie  3aKpuimusi mopeos. s
UHKPEMEHMANbHBIX ~ OOHOGIEHULl U CHINUIOMOE  Nepuoo
mopaoe  yKasvieaem HA NEpuood, 8 KOMOPbLL HPOU3OULIO
coovimue 01 O0AHHO2O JAeMeHma, d He HaA meKywul
MOP2086bLL NEPUOO.



=>276

=> 277

=> 286

=>40

=>451

=> 236
=> 64

=> 44
=> 423

=>5292

QuoteCondition

TradeCondition

OpenCloseSettIFI
ag
OrdType

NetChgPrevDay

Yield
SettlDate

Price
PriceType

BidMarketSize

H

H

s

MultipleValueStri
ng
MultipleValueStri
ng

MultipleValueStri
ng
Char

PriceOffset

Percentage
LocalMktDate

Price

int

Int

'C' (Hawny4mas 1ieHa)

'C' (PacueTsI IO cIeTIKe OCYIIECTBISIIOTCS B ICHb
3aKJIIOYECHHUS CHIENIKH)

'J' (PacueTsl 110 CIeNIKE OCYIIECTRIIOTCS Ha
CJIETyIOLINH JIeHb TOCIIE 3aKIIIOUCHHUS CIISITIKH)
'R' (LleHa OTKpBITHSL)

‘A’ (Oduyuanvras yena sakpoimus),

‘98’ (Munumanvroe 3Havenue);

‘99’ (Makcumanvhoe 3nauenue)

'4' (JlaHHBIE TPEIBIAYIIET0 TOPTOBOTO JHA)

‘1’(PpiHOYHAS)

‘1” mpouenTs! craBku PETIO

CHHCOK YCIOBHH, KOTOpPBIE XapaKTEpU3YIOT
YCIIOBHS MEXIY COOOH pa3meneHbl MpodeIaM.

KOTHPOBKY,

VYcioBus, KOTOPBIE XapaKTePU3UPYIOT CACIKY HIIH PHIHOYHBIC
JIaHHBIC, KOTOPBIC PACCUUTHIBAIOTCS Ha 0a3e CICIKH, YCIOBHS
MEXAy cOO0H pa3ieNieHb! MpodeiamMH.

®nar, KOTOpHIi HASHTU(ULKPYET TUII FIIEMEHTa PHIHOUHBIX
JaHHBIX.

Tun 3asBku. Mcmonb3yercs eciiu MDENtryType (269) ="g°,’f ¢
[IpumeyaHue: pHIHOYHBIC B ayKIWOH 3asBKHU aKTUBHPYIOTCS H
IMyOJIMKYIOTCS IIOCJIE Hadala ayKOWOHa 3akpbIThs. Crenku
AyKIOHA 3aKII0YAI0TCS [0 €T0 OKOHYaHUH.

PeIHOYHBIE 3asBKH ITyOJIMKYIOTCS TOJBKO B (pazax cOopa 3asiBOK
B ayKIHOHaX. B HOpMalbHBIX TOpPrax Takue 3asBKH HE
MyOJIUKYIOTCS, MOTOMY y HHX HE MOXET OBITh cTaTryca
AKTHBHBIX.

M3meHeHue neHsl NOCIeHEN CAESNKH 110 OTHOLIEHUIO K LIEHE
TIOCIIEAHEH CAENKH MPEIbIAYIIEro TOProBoro JHs

HoxomHocTs, paccunTannas mo mexe MDENtryPx (270).

Hama pacuemos no coenxe (SettlementDate) ¢ YYYYMMDD
popmame [Ipumeuanus:
s 06b1unbIX COeOK — 0ama pacyemos

s coenox PEIIO — 0ama pacuemos nepsoii uacmu coenxu
PEIIO

CraBka REPO mis cnenoxk REPO

VkaspiBaeT Ha THII 1IeHbI (cTaBka REPO B nporieHTax) st ¢ieiok
REPO.

CymMmapHbIi 00b€M PBIHOYHBIX 3aSBOK B ayKIIMOHE 3aKPBITHS
Ha TMOKYIKY [0 OXXHJAaeMOH IIeHE ayKLMOHA, BBIPA>KEHHBIN B



C€ANHUIaAX HHCTPYMECHTA.

=>5154 CXFlag Boolean "Y' (da) 3anpem neobecneuennvix mopeog (269="e’
'N' (Hem)
=>5293 AskMarketSize Int CyMMapHbIii 00beM PBHIHOYHBIX 3asBOK B ayKIIMOHE 3aKPBITHS
Ha TPOJAAXY, BEIPAKCHHBIN B SIHHUIIAX HHCTPYMEHTA.
=> 5384 AccruedInterestA Amt Obvem HaKONIEHHO20 KYHOHHO20 00X00d.
mt
=> 5459 SettIType Char Koo pacuemos no coenxam (269=2)
=> 5510 ChgFromWAPric PriceOffset Hsmenenue yenvi coenku no CpasHeHuro co CpeoHe836eUeHHOl
e yenoll npedvloyuje2o mopeoeoco OHs.
=> 5558 BuyBackPx Price s coenox PEIIO — cymma coenxu PEIIO  (269=2).
=> 5559 BuyBackDate LocalMktDate s coenox PEIIO — 0oama émopoii wacmu coeaxu PEIIO
(269=2) .
=> 5677 Repo2Px Price Jna coenox PEIIO — cymma emopoii wacmu coeaxu PEIIO
(269=2).
=> 5791 TotalVolume Int Ob6vém  OemnedicHblx  cpeocms.  Hcnonv3yemcs — ecau
MDEntryType (269)="f’
Puinounvie 6 aykyuon 3axkpulmust 3a586Ku Ha NOKYNKY 6 Kauecme
obvema YKazulearom CymMmy OEHENCHbIX cpedcms. 3asexu
0py2020 muna cooepicam KOIUHeCmeo JOmo8 Mopeyemoo
UHCIpPYMEHmA.
=> 5902 EffectiveTime UTSTimestamp Bpema axmusayuu 3asexu. 3aseéxku u ypoeHU yYeHbl 6
KOMUPOBKAx, 015 KOMOPLIX He HACMYNuia aKmueayus, He
VUACMBYION 8 MOp2ax.
=> 6139 TotalNumOfTrad int Obuee Konuuecmeo cOeNOK, 3AKIOUEHHbIX HA NPOMSANCEHUU
es mop208020 OHA.
=>6143 TradeValue Amt Ob6vem coseputeHHbIX COCILOK.




=> 7017

Volumelndicator

int

'0'(Hem 3as60k)

'I" (Obvem 3a5160K He npesvluiaenm nopeosot
senuuunsl N*)

2" (Obvem 3a160K npesviuiaen nopeosyro
senuuuryN*)

Hnouxamop obwvema 3a5160K KpYNHbIMU NAKEMAMU.
Hcnonvzyemca kozoa MDENtryType(269)="v’ or ‘w’.

N(nepemennoe) *- senuuuna unoukamopa onpedensemcs
ouporceil.

=>9168

OfferNbOr

int

Konuuecmso 3as60x na npodaoicy 6 ouepeou.

=> 9169

BidNbOr

int

Konuuecmso 3as60k Ha nOKynKy 6 ouepeou.

=> 9280

NominalValue

float

O6wem xotupoBku PEIIO, BeipaxkeHHBIH B pyOnsax. B pexume
toproB PEIIO c Ilentpansaeiv KoHTparenTom Topru
npoBoastcs no craBkam PETIO B kauecTBe IIEHBI ICHEKHBIX
cpeacts. J{is aToro pexxuma, neHsl GUHAHCOBBIX
WHCTPYMEHTOB, y4acTBYIOIINX CHIEJIKaX KaK oOecredeHue,
YMEHBIIAIOTCS 110 paBuiiaM yrpasieHus puckamu LK Ha
BEJINYMHY, 3aBUCSIIYIO OT THUIIAa HHCTPYMEHTa U 00beMa
3asBKH B JOTaX.

OOBEMBI IEHEKHBIX CPE/ICTB B 3asBKaX Ha KaXKJOM YPOBHE

craBku PEIIO cymmupyoTcss W IyONHKYIOTCS B 3TOM
nome.  Jlns OpYrux peXHUMOB TOPrOB O3TO IIOJE HE
myOMHUKyeTCsI.

=>0412

OrigTime

int

Bpems mpanzaxyuu 6 MUKPOCEKYHOAX KAK YKA3AHO 8 MOP20B0ll
cucmeme

Hannoe 3nauenue ciedyem npubasums K 3navenuro 273 maea
0Nl NONYYeHUs BpemMeHu MPAH3AKYUU C MUKPOCEKYHOHOU
mounocmuto. Ilone 00cmynHo 6 Kanauax cOenoK U 3as80K.

=>0885

DealNumber

String

Homep coenxu, komopas nocneoueti 06H08UNA 3A56KY.

=> 10504

OrderSide

8

char

HanpaeﬂeHHocmb 3dA6KU.

=> 10505

OrderStatus

char

'O' (Axmusnas);

'T'" (Bpemsa akmusayuu He HACMYNUTIO).

Texywuii cmamyc 3as6Ku. 3aa6Ku co cmamycom 1 HeakmugHsl
U He yuacmeyiom 6 mop2ax.

=>10509

MinCurrPx

Price

Munumansnas uz 08yx yen: OguyuaibHoll mexkyujell yemnvl u

yenvl nociednel coenku, soweoutell 8 pacuém oQUYUATbHOU
mekyweu yenvl. Hcnonvzyemcsi Onsi onpedeneHusi ycaoeuil




3anpema KOPOMKUX npooagic.

=>10510

MinCurrPxChgTi
me

UTCTimeOnly

Bpems uzmenenuss MunumanvHou mexkyujeil yeuoi.




5.1. Hactrpoiika VPN coeauHenusa ¢ MOEX Ha 6a3e Windows XP
Jnst nactpoiiku VPN coenrHenns He00X0UMO BBITIOTHUTH CIEAYIOIee:

1. VYo0enurecs, uto Internet moaKIrOYEH;

2. Haxwmure Start, nepeiinure B Control Panel;

s
File Edit View Favorites Tools Help l &
= e |
+ &Y~ | - 1
@ Back O ‘I | p Search || Folders I x = “j n x | 5 | Folder Sync
address [ Control Panel = Bee
Name = I Comments | -
See Also 2 'Zjﬂdd or Remove Programs Install or remove pr...
) 48 Administrative Tools Configure administr...
“ ¥iidows Update l“Automatic Updates Set up Windows ko ...
@) Help and Support 78 Configuration Manager View or Edit Configu...
gobate and Time Set the date, time, ...
Display Change the appear...
[ Folder Options Customize the displ...
I=hFonts Add, change, and ...
‘&> Game Controllers Add, remove, and c...
¢ Indexing Options Change how Windo...
9lntemet Options Configure your Inte...
_&Keyhoavd Customize your key...
Amail Microsoft Outlock P...
T a Customize your mo...

Connects to other c...

‘ Configure your tele...
“2yPower Options Configure energy-s...
C_‘\, Printers and Faxes Shows installed prin...

Program Download Monitor Manages downloadi...

) QuickTime Configures QuickTi...
ﬂ] Realtek HD Sound Effect Manager Realtek HD Audio C...

Q Regional and Language Options. Customize settings ...
L‘,ﬂ Remote Control Configures remote ...
‘(E)Run Advertised Programs Runs advertised pr...

N

3. B Control Panel, gsoitnoii memgok Ha Network Connections:; [smeast shercanpers, networ, sndthe iteret




n

File Edit View Favorites Tools Advanced Help

C

@Back - J e tﬁ ‘ /'j" Search ] Folders ‘v X I_;_'] t_‘] n x ’ i}FolderSync

Address It)., Network Connections

B

A | Name

| Type | status

LAN or High-Speed Internet

Create a new <A Local Area Connection

— connection

& Change Windows
Firewall settings

See Also X

1) Network Troubleshooter

»

Other Places

[3 Control Panel
\3 My Network Places v|4]

LAN or High-Speed Inter...  Connected

\ =

4. BoiGepute Create a new connection s Network Tasks: 22



5. B otkpeiBmiemcs nomorauke Network Connection Wizard, naxxmurte Next:

New Connection Wizard

Welcome to the New Connection
Wizard

This wizard helps you:
* Connect to the Internet.

* Connect to a private network, such as your workplace
network.

To continue, click Next.

Cancel |

6. Bridepute Connect to the network at my workplace u maxxmute Next:



New Connection Wizard
Network Connection Type
What do you want to do?

(" Connect to the Internet
Connect to the Internet so you can browse the Web and read email.

{* ‘Connect to the network at my workplace

Connect to a business network [using dial-up or VPN) so you can work from home,
a field office, or anather location.

(" Set up an advanced connection

Connect directly to another computer using your serial, parallel, or infrared port, or
set up this computer so that other computers can connect ta it.

< Back I Next > I Cancel




7. Buioepure Virtual Private Network connection u maxxmute Next:

New Connection Wizard

Network Connection
How do you want to connect to the network at your workplace?

Create the following connection:

(" Dial-up connection

Connect using a modem and a reqular phone line or an Integrated Services Digital
Network (ISDN) phone line.

+ ¥irtual Private Network connection

Connect to the network using a virtual private network [VPN) connection over the
Internet.

< Back I Next > I Cancel

8. Baeaute nazanue B mone Company Name (e.g. MOEX VPN Connection), u Haxxmute Next:




New Connection Wizard

Connection Name
Specify a name for this connection to your workplace.

Type a name for this connection in the following box.

Company Name

MICEX VPN Connection

For example, you could type the name of your workplace or the name of a server you
will connect to.

< Back I Next > I Cancel

9. Bwibepute Do not dial the initial connection, u Haxxmute Next:




New Connection Wizard

Public Network
Windows can make sure the public network is connected first.

)

Windows can automatically dial the initial connection to the Internet or other public
network, before establishing the virtual connection.

« Q_o not dial the initial connection.:

" Automatically dial this initial connection:

< Back I Next > I

Cancel

10. Beenure IP anmpec <ampec VPN cepsepa>, n HaxmuTe Next:



New Connection Wizard

¥PN Server Selection
What is the name or address of the VPN server?

Type the host name or Interet Protocol (IP] address of the computer to which you are
cohnecting.

Host name or IP address [for example, microsoft.com or 157.54.0.1 ).

< Back I Next > I Cancel




11. Beibepute My use only u Haskmurte Next:

New Connection Wizard

Connection Availability
You can make the hew connection available to any user or only to vourself.

A connection that is created for your use only is saved in your user account and is not
available unless you are logged on.

Create this connection for;

" Anyone's use

< Back I Next > I Cancel




New Connection Wizard

Completing the New Connection
Wizard

You have successfully completed the steps needed to
create the following connection:

MICEX ¥PN Connection

The connection will be saved in the Netwark
Connections folder.

[T i&dd a shortcut to this connection to my desktop

To create the connection and close this wizard, click Finish.

< Back I Finish I Cancel

12. Haxwmure Finish, co3ganue HOBOTO coeMHEHHUS 3aBEPILICHO:




Connect MICEX ¥PN Connection

User name: ||

Password: I

[~ Save this user name and password for the following users:
& Meonly

o Snvone who uses this computer

| Connect I Cancel Properties Help

13. He 3amonusiere most User name u Passwod, Haxkmute Properties

14. Tlepeiinute Ha 3akmanky Security, Beioepute Advanced (custom settings) u naxxmure Settings...:



# MICEX ¥PN Connection Properties n !3 |

General | Options Security |Networking| Advanced |

~ Security options
(" Typical recommended settings)

Yalidate my identity as follows;
| =

[~ Automatically use my Windows lagon hame and
password (ahd domaitif any|

™ | Require data encroption [discarnest if nore)

Using these settings requires a knowledge el I
of security protocols. =

IPSec Settings... I

I oK I Cancel

15. B Bemapatorem crucke Data encryption Beibepute Optional encryption (connect even if no encryption) u Haxxmute OK:



Advanced Security Settings K E3 I

Data encryption:

t even if no encryption)

~ Logon security
(" Use Extensible Authentication Protocol (EAP)

I 7]

Froperties

&+ Allow these protocols
™ Unencrypted password (P4P)
[™ Shiva Password Authentication Protocol (SPAP)
" Challenge Handshake Authentication Protocol [CHAP)
IV Microsoft CHAP (MS-CHAR)
[~ Allow older MS-CHAP version for Windows 95 servers
IV Microsoft CHAP Version 2 (MS-CHAP v2)

[~ For MS-CHAP based protocols, automatically use my
Windows logon name and password [and domain if any]

| oK I Cancel

16. Ha 3akmaake Networking 6 Bermanatomem criricke Type of VPN Breioepute PPTP VPN 1 naxkxmute OK:



# MICEX ¥PN Connection Propetrties [ 2§ X|

General | Options | Security Networking IAdvancedl

Type of ¥PN:
[PPTP VPN

This connection uses the following items:

¥ Internet Protocol [TCP/IP)

[ J=! File and Printer Sharing for Microsoft Networks
[ /& 0o Packet Scheduler
O g Client for Microsoft Networks

Install... Uninstall Properties

Description

Transmission Control Protocol/Internet Protocol. The default
wide area network protocol that provides communication
across diverse interconnected networks.

0K I Cancel |

5.2. Hacrpoiika VPN coeguHenusa ¢ MOEX Ha 6a3e Windows 7

1. VY6emurech, uro Internet moaKIIOUEH.

2. Ortkpotite Control Panel—Network and Internet—Network and Share Center u BeiGepure Set up a new connection or network:



gﬁle lt View Tools Help

Control Panel Home

Change adapter settings

Change advanced sharing
settings

See also
HomeGroup
Internet Options
Windows Firewall

Change your

]

b & @

king settings
Set up a new connection or network
Set up a wireless, broadband, dial-up, ad hoc, or VPN connection; or set up a router or access point.

Connect to a network
Connect or reconnect to a wireless, wired, dial-up, or VPN network connection.

Choose homegroup and sharing options

Access files and printers located on other network computers, or change sharing settings.
Troubleshoot problems

Diag and repair k probl or get bleshooting inf

3. Bridepure Connect to a workplace u naxxmurte OK:



Choose a connection option

Connect to the Internet
Set up a wireless, broadband, or dial-up connection to the Internet.

g Set up a new network
-«@ . Configure a new router or access point.

connection to your workplace,

Set up a dial-up connection
Connect to the Internet using a dial-up connection.




4. Brioepute NO, create a new connection u nHaxxmute Next

5. Haxwmure Use my Internet Connection (VPN):

Do you want to use a connection that you already have?

@ iNo, create a new connection;

(7 Yes, I'll choose an existing connection

%,

VPN Connection
WAN Miniport (PPTP)

EPAM VPN Gateway
WAN Miniport (PPTP)

MICEX VPN Connection|
WAN Miniport (PPTP)




=8 <)

@ |ify Connect to a Workplace

How do you want to connect?

< Use my Internet connection (VPN)
Connect using a virtual private network (VPN) connection through the Internet.

# Dial directly
Connect directly to a phone number without going through the Internet.

N Pe

What is 3 VPN connection?

6. Beemute <ampec VPN cepmepa> B Hone Internet address, seenure MOEX VPN Connection B nmone Destination name, Bribepute Don't
connect now; just set it up so I can connect later u Haxxmute Next:



Type the Internet address to connect to

Your network administrator can give you this address,

Internet address:

Destination name: MICEX VPN Connection|

Use a smart card

#) [] Allow other people to use this connection
This option allows anyone with access to this computer to use this connection.

Don't connect now; just set it up so I can connect later

7. OcraBbTe Clenyromiee OKHO 0e3 n3MeHeHni u HaxmuTe Next:



Type your user name and password

User name: l

Password:

Show characters
Remember this password

Domain (optional):




o] @ &=
@ [;a Connect to a Workplace

The connection is ready to use

< Connect now

Close

8. Haxwmurte Close:

9. Orkpoiite Control Panel—Network and Internet—Network and Share Center u naskmure Change adapter setting:



. Ele Edit View Tools Help

\(:_3) X » Control Panel » Network and Internet » Network and Sharing Center

[ |I[ Search Controt Panet

Control Panel Home

Change adapter settings

Change advanced sharing
settings

See also
HomeGroup
Internet Options

Windows Firewall

View your basic network information and set up connections

q Qv o See full map

EPRUSARW0401 Multiple networks Internet
(This computer)
View your active Tk Connect or disconnect
‘epam.com Access type: Internet
Domain network Connections: [ Local Area Connection
Unidentified network Access type: No network access
Public network Connections: [ VirtualBox Host-Only Network
Change your ing settings

Set up a new connection or network

~ Setup a wireless, broadband, dial-up, ad hoc, or VPN connection; or set up a router or access point.

s Connect to a network




v l 3 | l Search Net...

N =
@ ‘v| &)« Net.. » Netw.. »
File Edit View Tools Advanced Help
Organize ¥ Startthis connection » I v (] @
B . MICEXVPN Connection i
: -\_‘-w Disconnected
@2 WAN Miniport (IKEv2)
L‘ ' VirtualBox Host-Only Network
\! Unidentified network Status
@ VirtualBox Host-Only Ethernet Ad... )
i Set as Default Connection
.: VPN Connection
— \-'fﬁ Disconnected Create Copy
&> WAN Miniport (PPTP)
Create Shortcut
M Change settings for this connection, suchas| S
' Delete
® Rename
“-_.J Properties

10. Otkpoiite Properties ajst TOJIBKO 4TO CO3aHHOTO COSMHEHUS:
11. Ha 3aknanake Security Beioepute B Beinanatroiem crucke Type of VPN - Point to Point Tunneling Protocol (PPTP), BeiGepuTe B BbinaaaroiieM

cricke Data encryption - Optional encryption (connect even if no encryption) u naxxmute OK:



p

3 MICEX VPN Connection Properties

General | Options | Security | Networking | Sharing |

Type of VPN:
| Point to Point Tunneling Protocol (PPTP) -]
Advanced settings
Data encryption:
[{)ptional encryption (connect even if no encryption) vJ
Authentication

() Use Extensible Authentication Protocol (EAF)

Properties

@ Allow these protocols

[] Unencrypted password (PAP)
[7] Challenge Handshake Authentication Protocol (CHAF)
Microsoft CHAP Version 2 (MS-CHAP v2)

[] Automatically use my Windows logon name and
password (and domain, if any)

o) )

5.3. Hacrpoiika VPN coegunenus c MOEX Ha 6a3e OpenSUSE

1. VY6emurech, uto Internet moaKIIOUCH;

2. YcraHOBUTE PPLP KIMEHT, HCIIONB3YS CIACTYIOIINE KOMaH/IbI:

sudo zypper install pptp



3. BeImonHHTE ClIEAYONMYI0 KOMaH/Y:

sudo /usr/sbin/pptp-command setup

4. Bseaute ‘4’ 1 HaxxMute enter:

) Manage CHAP secrets

) Manage PAP secrets

) List PPTP Tunnels

) Add a NEW PPTP Tunnel 5.)
)

)

)

Sw N

Delete a PPTP Tunnel
Configure resolv.conf
Select a default tunnel
Quit

4 + <enter>

O 00 J O

5. Bsemure ‘1’ u Haxxmure enter:
Add a NEW PPTP Tunnel.

1.) Other
Which configuration would you like to use?: 1 + <enter>

6. BeemuTe ‘MOEX ypn connection’ M HOKMHUTE enter:
Tunnel Name: MOEX vpn connection + <enter>
7. BBenure <ampec VPN cepsBepa> U HaXKMUTE

enter:

Server IP: <agpec VPN cepsepa> + <enter>

8. Bsemure ‘del default’ M HaOXMHUTE enter:



10.

11.

12.

13.

14.

15.

16.

route: del default + <enter>

BBeaute ‘add default gw 1.1.1.1 TUNNEL DEVr ¥ HOKMHTE eNnter route: add default gw 1.1.1.1 TUNNEL DEV
[Ipocro Haxxmute enter:
route: <enter>

Beeaute ‘test’ u maxxmure enter:

Local Name: test
OCTaBBTe 3HAYCHUJ 110 YMOJIIIaHI/IIO U HAXXMUTE enter: Remote Name [PPTP]: <enter>

Ecnu Bce O0b110 CACJIaHO IIPABUJIBHO, BbI JOJIZKHO YBUACTh:

Adding MOEX vpn connection - <azgpec VPN cepsepa> - test - PPTP
Added tunnel MOEX vpn connection

Beeaute ‘8’ u HaxxMuTe enter YTOOBI BBIMTH U3 IIOMOIIIHHUKA I10 YCTaHOBKE.

Tenepr HEOOXOMMO CAENATh HECKOJIBKO U3MEHEHUI B TOJIBKO YTO CO3JaHHOM (aiine koHdurypamnuu. /st Hayana He00X0JUMO OTKPBITh
€ro, BBIITOJIHUB KOMaH/Yy:

sudo vim /etc/ppp/peers/MOEX vpn connection

HGO6XOJII/IMI)IG U3MECHCHMA OTMCUYCHBI KPACHBIM



#

# PPTP Tunnel configuration for tunnel MOEX vpn connection
# Server IP: <ampec VPN cepsepa>

# Route: route del default

# Route: route add default gw 1.1.1.1 TUNNEL DEV

#

noauth

#

# Tags for CHAP secret selection
# name test

remotename PPTP

#

# Include the main PPTP configuration file
#

# file /etc/ppp/options.pptp

17. TloxanyiicTa, He 3a0yapTe cOXpaHuTh (aiin nepen 3akpeiTueM. Ha atom Bce. Teneps Heobxonumo yctanoButh VPN coennnenue,
BBINIOJIHMB KOMaHAY: sudo /usr/sbin/pptp-command start MOEX vpn connection

Ha skpane 101KHO NOSIBUTHCSI IPUMEPHO CIIETYIOIIIEE:

Using interface pppO Connect:

ppp0 <--> /dev/pts/1 local

IP address 1.1.1.19 remote IP

address 1.1.1.1

Script ?? finished (pid 30023), status = 0xO0

Script /etc/ppp/ip-up finished (pid 30032), status = 0x0

Route: add -net 0.0.0.0 gw 1.1.1.1 added

Route: add -net 1.1.1.0 netmask 255.255.255.0 gw 1.1.1.1 added

All routes added.

Tunnel MOEX vpn connection is active on ppp0O. IP Address: 1.1.1.19

18. UToOBI OCTaHOBUTH COSAMHEHHE, HYXKHO BBITIOJTHUTH CIIETYIONTYI0 KOMaHTY:



sudo /usr/sbin/pptp-command stop

19. Ba:xkno: Ilocne toro, kak VPN coenuaenne Oyaer 3akpbITO HEOOXOAMMO BOCCTAHOBHTH IMpaBWiIa MapiipyTu3anuu. MHaue crnemyromue
NOMNBITKH ycTaHOBUTH VPN coenunenune OynyT 6e3ycnenHbIMu.

SJlJ{aCTT)BOBIHﬂKaIOHIHGEBOI“DOCbIllhdeTOﬂUﬂldX]DEHIEHIHI

1. VPN coenunenue ycTaHOBICHO, HO npritokenue He morydaet UDP nmakerst (Windows 7)

1.1 IMocmotpute Ha cocrosinue Bamero VPN coenuHenus, u npoBepbTe, 4yTo KonuuecTBO «llomyueHHbIx» OaiiT Bo3pactaet. Eciu 310 He
Tak, oopaTtutech B ciyx0y nogaepxku MOEX.

1.2 Tlposepbte Hactoiiku firewall. Bpemenno otkmounte firewall. Ecnu mocne atoro Bce «3apaboraery, Brirouunte firewall u no6assre
CJIEIYIOILME HACTPOUKHU:

v Otkpoiite Windows Firewall—Advanced nactpoiiku;
v Beibepute Inbound Rules u B menro cipasa Bribepure New Rule:

P Windows Firewall with Advanced Security

FolleEEs)
File Action View Help
s B EE

P Windows Firewall with Advanc(
B33 Inbound Rules
Outbound Rul
I Suthounc e, ﬁ Windows Firewall with Advanced Securty provides network securty for Windows computers.
B4 Connection Security Rules
%, Monitoring

Windows Firewall with Advanced Security on Local Computer Actions

» | Windows Firewall with Advanced Security on Local ... &
&) Import Policy...

4 Export Policy...
Overview Restore Default Policy
(@)  Foryour securty, some settings are controlled by Group Policy Diagnose / Repair
Domain Profile is Active Visw 4
@ Windows Firewallis on. @] Refresh
© Inbound connections that do not match a rule are blocked [£] Properties
@ Outbound connections that do not match a e are allowed H Hep

Private Profile
@ Windows Firewallis on
© Inbound connections that do not match a rule are blocked.

@ Outbound connections that do not match a rule are allowed.

Public Profile is Active
«

m




9 New Inbound Rule Wizard

Rule Type
Select the type of firewall rule to create.

Steps:

& Rule Type What type of rule would you like to create?

@ Program

@ Action © Program

@ Profie Rule that controls connections for a program.
@ Name ) Port

Rule that controls connections fora TCP or UDP port.
(") Predefined:
BranchCache - Content Retneval (Uses HTTP)
Rule that controls connections for a Windows experience.

~ Custom
Custom rule.

Leam more about rule types

Back Net> | [  Cancel

v" OcraBbTe OKHO 0€3 u3mMeHeHui u Haxmute Next:
v B cienyroieM OKHE HEOOXOAUMO YKa3aTh MyTh K IPOrpaMMe:




&% New Inbound Rule Wizard

Program
Specify the full program path and executable name of the program that this rule matches.

Steps:

@ Rule Type Does this rule apply to all programs or a specific program?

@ Program

@ Action (") All programs

@ Profile Rule applies to all connections on the computer that match other rule properties.
@ Name

© This program path:

Example: c:\path‘\program.exe
%ProgramFiles % \browser\browser.exe

Leam more about specifying programs

[ <Back [ Net> ][ Cancel

v OcraBbTe CIeAyIore OKHa 0e3 M3MEHEHHI:




Action
Specify the action to be taken when a connection matches the conditions specified in the rule.

Steps:

¢ & & & &

Rule Type
Program
Action
Profile

Name

What action should be taken when a connection matches the specified conditions?

@ Allow the connection
This includes connections that are protected with |Psec as well as those are not.

() Allow the connection if it is secure
This includes only connections that have been authenticated by using IPsec. Connections
will be secured using the settings in |Psec properties and rules in the Connection Security
Rule node.

Leam more about actions

[ <Bsck |[ Net> ][ Concel

]




0 New Inbound Rule Wizard

Profile
Specify the profiles for which this rule applies.

Steps:

@ Rule Type When does this rule apply?

@ Program

@ Action [¥] Domain

& Profile Applies when a computer is connected to its corporate domain.
@ Name [¥] Private

Applies when a computer is connected to a private network location.

[¥] Public
Applies when a computer is connected to a public network location.

Leam more about profiles

[ <Back J[ MNet> ][ Cancel

v Vkaxwure ums cosaaBaemoro npasuia. E.g. MyApplicationRule. Haxxmute Finish.



Name
Specify the name and description of this rule.

Steps:

?
@ Program




