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e B cTpyKkTypy <security> nobaBneHbl aneMeHTbl <currencyid> n <currency>



TRANSAQ XML Connector. OnucaHue

e
DOUHam

06.10.2021 | Bepcusa 6.26 bung 2.21.15

e B komaHay get_mc_portfolio no6asneH atpubyt maxbs

24.08.2021 | Bepcusa 6.24 6una 2.21.14

e lcnpaBneHa owwunbka B pacyeTte noptdens MCT

21.06.2021 | Bepcua 6.23 bung 2.21.12

e [lo6aBneH lotdivider B security un pit
e [lobaBneHa komaHaa get_max_buy_sell

e [lononHeHo onucaHue sec_info

21.06.2021 | Bepcua 6.23 bung 2.21.11

e [lo6aBneH union B get_cIn_sec_permissions

01.06.2021 | Bepcusa 6.21 6ung 2.21.10

e MWHOpPHbIE N3MEHEHUA

12.05.2021 | Bepcua 6.21 6ung 2.21.9

e B mc_portfolio no6aBneHsi:
o B anemeHT security:
= BanTa ueHbl
» Kpocc-Kypc BantoThl LieHbl K BastOTe pucka
= BantoTta 6anaHCOBON LeHbI
» Kpocc-Kypc BantoTbl 6anaHCoBOM LEHbl K BasoTe puUcka
o B anemeHT money:
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1. O6wee onucaHuve

TXmlConnector.dll - 3arpyxaemasa 6ubnuoteka pyHKUMN, NpeaHA3HAYEHHbLIX AN
opraHusaumyM B3auMOLENCTBUSA MOJSIb30BATENbCKUX MPUIOXKEHUN C CepBepoM

TRANSAQ OT MMeHM M C npaBamMu [OCTyna 3aperMcTpmpoBaHHOro TOProBoro
KnueHTa (fanee no TekCTy - «KOHHeKTop»).

KOHHeKTOp aKCcnopTuUpyeT cneaywowme GyHKUUN:

BYTE* Initialize(const BYTE* logPath, int logLevel);

BYTE* SetLoglLevel(int logLevel).

BYTE* SendCommand(BYTE* pData);

bool SetCallback(tcallback pCallback);

bool SetCallbackEx(tcallbackEx pCallbackEx, void* userData);
bool FreeMemory(BYTE* pData);

BYTE* Unlnitialize();

Twun tcallback o6bsBneH cnegyowmm obpasom:

typedef bool (*tcallback)(BYTE* pData);
typedef bool (*tcallbackEx)(BYTE* pData, void*);

ObMeH JdaHHbIMM  OCYLUEeCTB/IAETCA  NOCPeACTBOM  TEeKCTOBbIX  coobuieHun,
npeacrtaesieHHbIX B BUAe XML CTpyKTyp, ONUCbIBAEeMbIX HUXE.

CoobuweHus dpopmupytotcsa B kogmposke UTF-8.
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1.1 ®dyHkumsa Initialize

BYTE* Initialize(const BYTE* logPath, int logLevel);

BoinonHsaeT nHuymanmsaumio 6mMbnmnotekun: 3anyckaet noTok obpaboTkm ouepeam
0bpaTHbIX BbI30BOB, MHULMNANNZNPYET CUCTEMY NIOrMpoBaHUA 6UbInoTeKn.

MapameTpbl
logPath MyTb K AMpeKTopuKn, B KOTOPYIO ByayT COXpaHATbCA panibl OTYETOB
logLevel FnybuHa normpoBaHus

MpeaycMoOTpeHO TpU YPOBHSA JOrMpoBaHMs, B COOTBETCTBUU C
Aetanunsaunen n pasmepom nor-danna:

1 — MMHUMaNbHbLIN
2 — CTaHAapTHbIN (peKOMeHAYEMbIN);
3 — MakKCuMMasbHbIM

[JaHHas yHKUMS B KayecTBe apryMeHTOB NMpUHMMAaET NyTb K nanke (const BYTE*
logPath), B koTopon 6yayTt co3gaHbl nor-pannel (XDF*.log, DSP*.txt, TS*.log), u
ypoBeHb normposaHus (int logLevel).

logPath gomkeH BknwuyaTbh B cebs 3asepwatowinm cumpon "\" M 3aKkaHYMBATLCSA Ha
TepMUHanbHbl cumBon «\0». MNMpumep:

logPath = "D:\\Logs\\\0";

dyHkumsa Initialize MoxeT 6bITb BbiI3BaHa B npouecce paboTbl ¢ KOHHEKTOpOM
MOBTOPHO [A/19 WU3MEHEHUS [OUPEKTOPUM WU YPOBHS JIOTMPOBaHWA, HO TOJIbKO B
cnydyae, korga 6mbnuoreka ocCTaHoOBEHa, TO eCcTb 6bula BbiNOSHEHA KOMaHAa
disconnect nnn coegmHeHune ewe He 6blN0 YCTAHOB/EHO.

Bo3BpawaemMmoe 3HavyeHue

B cnydae ycnewHoOro BbINOSIHEHUA dyHKUMa Bo3Bpawaetr 0. B cnydae owunbku
BO3BpallaeTCcs YykKasaTenb Ha coobuieHne 06 owwnbke. [MamMatb, BblaeneHHas
oubnmortekon noa coobuweHme 06 ownbke, NOANEXUT OUYUCTKE C MNOMOLbKO
dyHKUMM FreeMemory.

f QYyHKUMNS [O0JIKHA ObITh BbINOJIHEHA Nepes HadyasoM pabotbl ¢ bubinorekon,

TO €CTb rnepes rnepBoy OTNPaBKON KOMaHAbl. Kaxkabiv ycrelHbIf Bbi30B
dyHKUnn Initialize [gosxkeH cornpoBoXXAaTbCsl BbI30BOM pyHKUmu Unlnitialize.

10
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1.2 ®dyHkumsa InitializeEx

BYTE* InitializeEx(const BYTE* data);

AHanorn4yHo ¢yHkumm Initialize BbinonHsaeT nHnymanusauymio 6ubnmnotekn. OtTnmumne
InitializeEx 3anwuaetca B  ¢dopMaTe BXOAHbIX AaHHbIX —  NapaMeTpsbl
MHUUManmM3aumm nepegaroTca B Bmae xml JoKkyMmeHTa Buaa:

<init log_path = "" log_level="" lodfile_lifetime=""/>
MapameTpbl
logPath MyTb K AuWpekTopuu, B KOTOpyk OyayT coxpaHaTbcs dannbl
OTYETOB
logLevel FnybuHa normposaHus

MpeaycMoOTpeHO Tpu YPOBHS NIOrMPOBaHUS, B COOTBETCTBUMU C
Aetanmsaunen n pasmepom nor-cdanna:

1 — MMHUMaNbHbLIN
2 — CTaHAapTHbIN (peKOMeHAYEMbIN);
3 — MakKCcuMasbHbI
logfile_lifetime HeobazaTenbHbin NapameTp. Bpemsa XpaHeHus ¢annos OTY4ETOB B
AHax (Hanpumep: logfile_lifetime="7"). Mo yMmon4aHuto 7 gHen.

Bo3BpalwjaeMmoe 3Ha4yeHue

B cnydae ycnewHoro BbINOSIHEHUA dyHKUMa Bo3BpawaetT 0. B cnydae owunbku
BO3BpallaeTcsa ykasatenb Ha coobuweHue 06 owwnbke. [MamMaTb, BblaeneHHas
bubnmortekon noa coobuweHme 06 ownbke, NOANEXUT OUYUCTKE C MNOMOLbIO

dyHKUMM FreeMemory.

TpeboBaHuns aHasaorndHel pyHKkUmn Initialize. Bbi3oBbl pyHKUmi InitializeEx v
Initialize aBiSIOTCS B3aUMOUCKITIOHAKOLNMN.

11
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1.3 ®dyHkumna SetLoglLevel

BYTE* SetlLoglLevel(int logLevel)
N3mMeHseT ypoBeHb IornpoBaHusa 6e3 octaHoBKKM 6ubnnoTteku.
MapameTpbl

logLevel FnybuHa normpoBaHus
MpenycMOTpeHO TpU YPOBHSA JOrMpoBaHMs, B COOTBETCTBUU C
Aetanusaunen n pasmepom nor-damna:

1 — MMHUMaNbHbLIN
2 — CTaHAapTHbIN (peKOMeHAYEMbIN);
3 — MakKCcuMasbHbIM

Bo3BpalwjaeMmoe 3HaYeHue
B cnydae ycnewHoOro BbINOSHEHUSA dyHKUMS Bo3Bpawaetr 0. B cnyvae owunbku
BO3BpallaeTca ykKasatenb Ha coobuweHue 06 owwnbke. [MaMaTb, BblaeneHHas

ounbnmotekon noa coobuweHme 06 ownbke, NOANEXWUT OUYUCTKE C MNOMOLbKO
dyHKUMM FreeMemory.

12
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1.4 ®dyHkuma SendCommand

BYTE* SendCommand(BYTE* pData);
CnyxuT ans nepegaym komaHg KoHHeKTopy.
MapameTpbl

pData YKasaTenb Ha CTPOKY, coaepxalyto Xxml komaHay ans énbnmorekm
TXmIConnector

Bo3BpalwjaeMmoe 3HavyeHue
YKasaTtenb Ha XML-cooblwieHne, cogepxalliee faHHble 06 yCrnewHoCcTn unm
HeyCneLwHOCTN BbINMOSIHEHMS KOMaHAbl. B cny4dae ycnexa coobuieHne nmeet
cnepywowmm sua:

<result success="true”/>
B cnyyae HeycnewHOro BbINoJHEHUSA KOMaHAabl coobuweHne byaet nmMeTb BUA:

<result success="false”>

<message>error message</message>

</result>

B cnyyae nckiountesibHOM cuTyaumm MoxeT 6biTb BblAaHO cooblieHune:

<error> TekcT coobuweHnsa ob owmbke</error>

MamMaTb, BblaeneHHas 6ubnunortekon nog XML- coobuieHmne, noanexunT o4UUCTKe C
nomMouwbio dyHKUMKM FreeMemory.

QYHKLMNS MOXKET BbINOJIHSTbCSI TOJIbKO B r1EPUOA MEXAY Bbi30BaMu (DYyHKLNMI
Initialize n UnlInitialize.

13
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1.5 ®dyHkumna SetCallback

typedef bool (*tcallback)(BYTE* pData);

typedef bool (*tcallbackEx)(BYTE* pData, void*);

bool SetCallback(tcallback pCallback);

bool SetCallbackEx(tcallbackEx pCallbackEx, void* userData);

YcTtaHaBnmBaeT ykasaTenb Ha QYHKUMIO o6paTHOro Bbi30Ba KJ/MEHTa, KoTopas
6yaeT NpMHMMaTb aCMHXPOHHbIE MHPOPMaLUMOHHble coobueHns oT KoHHekTopa. C
nomowbio ¢yHKkumn SetCallbackEx MoxHO nepenaTb KOHHEKTOpYy ykasaTeslb Ha
AaHHble nonb3oBaTensa (HanpuMmep, CTPoKy-uaeHTudukatop KoHHeKTopa, KakKou-
nmbo nonb3oBaTeNbCKM 06bEKT), KoTopbin b6yaeT nepepaBatbcs B callback
PYHKUMIO Npn Kaxaom ee BbizoBe. OTBETCTBEHHOCTb 3a BbICBO6OXAEHWE NaMATH,
anaounpoBaHHoO KOHHEKTOPOM A/t pa3MeLleHns AaHHbIX, JIEXUT Ha Nosb3oBaTtesie
KoHHekTOopa. [lna aTux uenen cnenyet ncnonb3oBatb GyHKUMo FreeMemory.

MapamMmeTpbl

pCallback YKkasaTenb Ha @GYHKUMIO 0BpaTHOro BbI30Ba KJ/IMEHTA, WMMEKLWYIO
CUrHaTypy
bool Callback(BYTE* data)

pCallbackEx Ykazatenb Ha QyHKUMIO 06paTHOro BbI30BA KJIMEHTA, MMEKLWYHO

curHatypy
bool Callback(BYTE* data, void* user_data)
userData YKkasaTenb Ha JdaHHble NOoNb30BaTensl, KOTOpbl nepenaeTca B

dyHKUMIO 06paTHOro BbI30OBa K/IMEHTA

Bo3BpawjaeMmoe 3HavYeHue

B cnyyae ycnewHoro BbINO/HeHUs dyHKUMSA Bo3Bpawaet true, B NpPOTUBHOM
cnydJae false.

B callback ¢yHKUnn HE [OJ/IKHbI BbIMOJIHATLCS Onepaunmn, KoTopble MoryTt

A 3ab/10KknpoBaThb NMOTOK Ha A/IMTE/IbHOE BpeMsl. Takxe u3 callback ¢yHKunmn He
clegyer  BbI3blBaTb  ynpasisowme  pyHkummn  bubnuoteku:  Initialize,
UnlInitialize, SetCallback, SetCallbackEx, SendCommand, Tak Kak 3TO MOXET
rNMpUBECTU K B3anMHON 6JIOKUPOBKE MNOTOKOB 6ub/IMoTeKH.

1.6 ®dyHkumsa SetCallbackEx

C nomowbto dpyHKkummn SetCallbackEx MoxHO nepepaTb KOHHEKTOpPY yKasaTesib Ha
AaHHble nonb3oBaTensa (HanpuMmep, CTpPoKy-unaeHTudmnkatop KoHHeKkTOpa, Kakomn-
nnbo nonb3oBaTenbCckn 06beKkT), KoTopbiM 6yaeT nepepaBaTbcs B callback
(PYHKLUMIO MpU KaxKa0M ee Bbi30Be.
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1.7 ®yHkuma FreeMemory

bool FreeMemory(BYTE* pData);
BbINONHSAET OUNCTKY NaMATH, BblAesieHHON 6ubnmnoTeKkon
MapameTpbl
pData YKasaTtesib Ha BblAenieHHY 6ubnmotekon namaTb
Bo3BpalwjaeMmoe 3HavyeHue

B cnyyae ycnewHoro BbINOJHEHMS GYHKUMS BoO3BpallaeT true, B NpPOTMBHOM
cnydae false.

1.8 ®yHkuma Unlnitialize

BYTE* Unlnitialize()

BbINnoNHSAET 0CTaHOBKY BHYTPEHHUX MOTOKOB 6ubnmnotekn, B TOM 4yucCie 3aBepliaeT
notok o06paboTkm ouvepean ob6bpaTHbiX BbI30BOB. OCTaHaBiIMBAET CUCTEMY
nornpoBaHmsa 6ubnnoTekn 1 3akpbiBaeT ansbl OTHETOB.

MapamMmeTpbl
(HeT)
Bo3BpalwjaeMmoe 3Ha4yeHue

B cnydae ycnewHoro BbINOSIHEHUA dyHKUMS Bo3Bpawaetr 0. B cnydae owunbku
BO3BpallaeTcsa ykasatenb Ha coobuweHue 06 owwnbke. [MamMaTb, BblaeneHHas
bubnmortekon noa coobuweHme 06 owunbke, NOANEXWUT OUYUCTKE C MNOMOLbIO
dyHKUMM FreeMemory.

A QyHKUMS [4O/IKHA 6bITb BbINOJIHEHA NEPES BbIrpy3Kon bubnmoTekn m3 rnamsitTiy.

i B cnyuae ycnewHoro BbirosiHeHusi  ¢pyHKkumi  Initialize, Unlnitialize,

L SetlLoglevel Bo3Bpaujaercs 0, nHadye - ykasartesb Ha XML-coobujeHune o6
owmnbke (namsitb, Ha KOTOPYHK YyKa3bIBAET AAHHbIN yKa3aresb, MOAIEXNT
OYUCTKE C NMoMoLbO pyHKUMn FreeMemory).

lNapameTtp loglLevel B pyHKkumsix Initialize n SetLoglLevel onpeagenser riiybuHy
pacLInpeHHOro J1orMpoBaHus (3arpocoB KJINEHTa N OTBETOB KOHHEKTOPA).
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2. ®opmMaTbl AaHHbIX

2.1 Tunbl AaaHHbIX

B HacTosiwiemM pyKoOBOACTBE A1 OMUCAHUS 3MIEMEHTOB CTPYKTYP WCMNOJb3YHOTCS
crneayowme Tunbl AaHHbIX:

integer - 32-x 6bUTHOE uenoe ymncno;

integer64 - 64-x 6BUTHOE LENoe YNCno;

double - YUC0 ABOMHOW TOYHOCTM C NJaBaloLEN TOYKON;
date - AaTta n/unu Bpems (CM. NyHKT 2.3).

string — TEKCTOBOE 3HayeHue

BONbIWWHCTBO MapaMeTpoB C TMMNOM string MMeeT AsMHY, He npeBbiwaklyo 50
CMMBOJIOB.

NckntoyeHus:
<sec_info><secname> = 75 cnmBoOnioB

<news_header> <title> 128 cnmBonos
<news_body><text> MakcMManbHO BO3MOXHOE KO/MYeCTBO

[daHHble TMna orderno u tradeno B 6upxeBbix cuctemax MMBB n PTC mnMmeloT Tun
integer64.

3HayeHns nona <point_cost> wuHoraa MOryT 6blTb nNpeacTaBfeHbl B
3KCNOHeHUuuanbHou 3anucu — "2.5e-002"

2.2 YucnosBble 3HaYEeHMA

PazgenuteneMm mexay uenom m ApobHOM 4acTAMU YUCOBbLIX 3HAYEHWUN SABNSIETCS
TouKa («.»).

16



TRANSAQ XML Connector. OnucaHue MdUHam

2.3 laTta v BpeMsA

[laTa u BpeMs NpeACTaBNATCA B cneayrowem ¢gopMarte:

"DD.MM.YYYY hh:mm:ss", raoe

DD — JeHb Mecsua HaymHas ¢ 1 go 31

MM — Mecsy B roay, HaumHasa ¢ 1 go 12

YYYY - rog

hh - yac B cyTkax ¢ 00 go 23

mm — MUHYTbI B 4Yacy ¢ 00 go 59

SS — cekyHAabl B MMHYTe 00 go 59

mmm - MUNNMcekyHabl (4719 HEKOTOPbIX 3/1IEMEHTOB)

B HekoTopbix cny4dasax d4actb DD.MM.YYYY MoOXeT OTCyTCTBOBATb, 3TO O3HayaeTr
UTO BPEMS YKA3aHO Ha TeKyLyl aaTy.

Hanpumep, npun paboTte ¢ KoHHeKTOpoM 27 SHBaps.2011 nony4deHue B Kakon-nmbo
CTPYKTYpe 3/1eMeHTa

<Time>12:15:31</Time>
3KBMBAJIEHTHO MNOJIYYEHUIO 3/IEMEHTA:

<Time>27.01.2010 12:15:31</Time>

17
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2.4 Wpentndpukauma ¢pMHaAHCOBbIX MHCTPYMEHTOB B KOMaHAaX U
cooblweHunax

MOCTOSAHHBIMM  YHUKANbHbIMK  naeHTUdUKaTopamMn  (Knwyamu)  GUHAHCOBBLIX
NHCTPYMEHTOB SIB/IAOTCS:

e napa seccode+board ana o06bEKTOB, CBA3aHHbIX C Topramum (KOTUPOBKM,
CAeNKU, 3a8BKM U T.M.)
e napa seccode+market ansg KIMEHTCKMX NO3MLNN

Ons ncnonb3oBaHWA AAHHOro TuUNa uaeHTUduKauum aobaBneHbl HOBble (opMaThl
KOMaH/bl C UCMONb30BaHMEM 3N1EMEHTA Security.

Takxe (pUHaHCOBble MHCTPYMEHTblI MOryT WMAEHTUPUUMPOBATLCHA LEeN0YNUCTIEHHbIMU
naeHTndpukatTopamm secid (He PpeKOMMEHTAYETCS), HEU3MEHHOCTb KOTOpbIX
rapaHTUpyeTCcs TOJIbKO B TeYeHMe BpEeMEHU TeKylwero NOAK/IKYEeHUa K cepBepy
TRANSAQ. lMNpu ncnonb3oBaHuUM secid B KOMaHAax Nogpa3yMeBaEeTCs, YTO AaHHas
KOMaHAa JAo/mkKHa ObiTb BblNO/HEHA B TaK Ha3blBaeMOM '"pexuMme TOopros Mo
yMon4yaHu" (CM. KOMMEHTapUn K afieMeHTy <board> CTpyKTypbl <securities>).

NaoeHTudukauma 6ymar no nape seccode+board nossonser msbexatb npobnem,
CBSI3@aHHbIX C TeM, 4yTo secid ana 6ymarm MOXeT WU3MEeHUTbCS npu nepe-
MoAKJ/IIOYEHNN K CEPBEPY.

Kpome TOro, mcnonb3oBaHue napbl seccode+board no3sonsetr sABHbIM 06pa3oM

3a/aBaTb PeXWM TOpProB B KOMaHAax W paboTaTb B AOMOJSIHUTENbHbIX pexXmnmax
Topros ("HenonHbie notol", "KpynHble n0Tbl" 1 T.4.)

2.5 ®opmMmaT KOMaHA

MNpu ¢GOpMUPOBAHUM KOMaHA BaXHO YUMUTbIBaTb, YTO BCE 3MEMEHTbl U aTPUBYThI
KOMaH[ YyBCTBUTENbHbI K PETUCTPY.
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3. CNMCOK KOMaHA4 NPUHUMaEeMbIX KOHHEKTOPOM

3.1 connect

YCTaHOBUTb COeaUHEHNE C CEPBEPOM:

<command id="connect">
<login>user_id</login>
<password>user_password</password>
<host>server_ip</host>
<port>server_port</port>
<language>ru/en</language>
<autopos>true/false</autopos>
<micex_registers>true/false</micex_registers>
<milliseconds>true/false</milliseconds>
<utc_time>true/false</utc_time>
<proxy type="tun" addr="agpec" port="nopt" login="nornH"
password="napon"/>
<rqdelay>4actoTa 3anpocoB K cepBepy</rqdelay>
<session_timeout>TanmayT Ha ceccmto B cekyHaax</session_timeout>
<request_timeout>TanmayT Ha 3anpoc B ceKyHaax
</request_timeout>
<push_u_limits>lNepuoa B cekyHaax</push_u_limits>
<push_pos_equity>llepnoa B cekyHaax</push_pos_equity>
</command>

HeMeaneHHbIM pe3ynbTaToM Ha KOMaHAy connect byaer pe3ynbTaTt
CUHTakcmyeckoro pasbopa 3anpoca. locne 3Toro B aCMHXPOHHOM pexume bypert
nnbo nepenaHo coobuieHmne 06 ownbke noaknueHus, nnbo byaeT npeaocrasseHa
MHpopMauma O [OCTYMHbIX nepuodax WCTOPUYECKOM LEeHOBOM WHdopMauum -
cBeyen/bapos (candlekinds) mn pbliHkax (markets). Koraa Bce paHHble 6yayT
3arpy>xeHbl, 6yaeT nonyyeHa CTpyktypa <server_status connected="true"/>.

Pe3ynbTaToM SIBNSIETCS CTPYKTypa server_status.

B cnyyae ycnewHoro BbINO/AHEHNA KOMaHAbl connect NOBTOpPHas NOCbIZIKA KOMaHAbl
BO3MO>XHa TOJIbKO MOC/E OTK/IIOYEHNUA OT CepBEpPaA C NOMOLbIO KOMaHAbI disconnect.

NHdopMmauma o dMHAHCOBBLIX WMHCTpyMeHTax (securities) MoxeT 6bITb nonyyeHa
nocne rnosiBNIEHNS COOTBETCTBYOLWEN MHpopMaummn Ha cepepe (nocrne 9:50 Mck).
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language

autopos

proxy

rgdelay

session_timeout

request_timeout

MapameTp language 3agaeT sA3blK CUCTEMHbIX COOBLWEHUNN.

MapameTp autopos yKa3blBaeT Ha HeobXoaANMOCTb
aBTOMATMYECKOro 3arnpoca KAMEHTCKUX MO3UUMA Ha CPOYHOM
PbIHKE MOoCne KaXaoW KIneHTckon caenku. Ecnm autopos He
yKasaH, Mo YMOJYaHWK OH nNpuHUMaeTca pasBHbiM true.
Mcnonb3oBaHne <autopos>false</autopos> npu aKTUBHOM
TOproBfie yCKOpsieT B3aMMoAenCTBMe C CEpBEPOM.

Tar proxy cneayeT BKW4YaTb TOJIbKO TOrga, Koraa ecTb
Heo6XxoaANMOCTb COEeAMHATLCS yepes NpoKcu-cepsep.
AHanornyHo atpubyThbl login n password UCMonb3yTCS TOSIbKO
Torga, Korga uMeeTcsas  Heob6XoAUMOCTb  aBTOpu3auuM  Ha
cepBepe. B NpoTMBHOM C/ly4yae He HYXHO yKa3blBaTb UX BOO6LLE.

Tunbl NpoKcU-cepBepa AOCTYyMHbl  cneaywwme: SOCKS4,
SOCKS5, HTTP-CONNECT (3amatoTcs MMEHHO B TakoM Buae, C
y4yeToM perncrtpa v gedwuca).

Rgdelay 3agaer uactoTy obpauweHuint KoHHeKTOopa K cepBepy
Transaq B MUNNUCEKYHAAX. MUHUMaANbHbIE 3HAYEHUS:

Toprosbii cepep Transaq 10 Mc
Toproebin cepsep HFT Transaq 10 mMc

Session_timeout - wnHTepBan BpeMeHW, B TeYEHUW KOTOpPOro
KOHHEKTOp B cfiyyae owmnbok cBA3n 6yaeT BbINOAHATb MOMbITKK
nepenogkniyeHmns K cepBepy 6e3 MOBTOPHOM  3aKauykwu
MHdoOpMaumMM O AOCTYMHbIX Mepuogax UCTOPUYECKOM LIEeHOBOWM
nHpopMmaumm - cBedax/bapax (candlekinds), @WHaHCOBbIX
MHCTpyMeHTaXx (securities) u pbiHkax (markets). Ecnn aaHHbIN
napamMeTp He 6yAeT ykKasaH, WCNoNb3yeTcs 3HadyeHue no
yMon4aHuio pasHoe 120 cekyHaam.

Request_timeout - TammayT Ha BbiNONHEHMe 3anpoca. Ecnu
AaHHbIM NapaMeTp He byaeT yKasaH, UCMOJb3yeTCsl 3Ha4YeHume no
yMonyaHuw paBHoe 20 cekyHAaM. 3HayeHuMe napameTpa
session_timeout pgommkHO 6bITb 6Gosnblle 3HadYeHMs napameTpa
request_timeout.

MapaMepTsbl session_timeout n request_timeout He perynupytoT timeout B cnydae
HeAOCTYMHOCTU cepBepa. MUHYTHbIM TaMMayT B AAHHOM C/flydae He 3aBUCUT OT

KOHHeKTopa U

ABNSeTCca  pe3ynbTaTtoM  paboTbl  BHYTPEHHUX  (DYHKUMI

OMnepaLMOHHOI CUCTEMbI, OTBEYaoLWmnX 3a paboTy C CeTblo.
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micex_registers

milliseconds

utc_time

3HayeHMe 2neMeHTa micex_registers onpepensetr Habop
AaHHbIX, MnepeadaBaeMbll B CTPYKTypax <money_position> wu
<sec_position> (cMm. pasgen "lMo3nunm knmeHTa").

3HauyeHne aneMeHTa  milliseconds onpegenser  ¢dopmMmart
aneMeHTOB TMNa "[ata n BpemMs" B HEKOTOPbIX CTPYKTypax. Ecnu
3agaHo  <milliseconds>true</milliseconds>, TO cneaywuwme
AaHHble oTaatoTcs B dopmaTte "DD.MM.YYYY hh:mm:ss.mmm”:

quotations::quotation::time
trades::trade::time
alltrades::trade::time
ticks::tick::tradetime
order::time

order::expdate
order::accepttime
order::withdrawtime
order::conditionvalue
order::validafter
order::validbefore
stoporder::validbefore
stoporder::accepttime
stoporder::expdate
stoporder::stoploss::guardtime
stoporder::takeprofit: :guardtime
stoporder::withdrawtime

3HauyeHune aneMeHTa utc_time onpeaensetr TaMM30HY HEKOTOPbIX
anemeHToB "[ata wn Bpema". Ecnm 3apaHo <utc_time>true</
utc_time>, To cnegywuwme aneMeHTbl NnepepatroTca B UTC:

aneMeHT time cTpykTypbl alltrade

aneMeHT tradetime cTpykTypsbl tick

aneMeHT time cTpykTypbl trade

3/1eMeHT time cTpyKTypbl quotation

aneMeHT date cTpykTypbl candle

anemeHTbl time n withdrawtime cTpykTypbl order

aneMeHT conditionvalue (ecnun condition="Time" u B HeM

3a[laHO paTta-Bpems)

e >neMeHTbl accepttime, validafter n validbefore cTpykTypbl
order

e >nemMeHTbl validbefore, withdrawtime wun accepttime
CTPYKTYpbI stoporder

e 3/ieMeHT date CTpyKTypbl message

e 3/ieMeHT time_stamp cTpyKkTypbl news_header

3HayeHue utc_time HE BnugeT Ha cnepywowme CTpyKTypbl
e 35ieMeHTbl mat_date, coupon_date cTpykTypbl sec_info
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push_u_limits

push_pos_equity

e expdate cTpykTypbl order

Ecnn 3apmaHo <utc_time>true</ utc_time>, TO cCneayrouwme
3N1eMeHTbl Heob6xoamnMo ykasbiBaTb B UTC:

e napameTpsbl validafter, validbefore n cond_value KkomaHabl
newcondorder (ecnn OHWM 3agaHbl U He 3a4aHbl
cneu.3HadeHus validafter=0 nnu validbefore=0)

e napameTp validfor komaHabl newstoporder (ecnun He
3a4aHo cneuy.3HadveHus validfor=0)

He3aBncMMO OT 3HauveHusa <utc_time>:

e B CTPYKTYpy securities pobasnsiercs asnemMeHT sec_tz,
coZepXxawmm nMsa TamnM3oHbl MHCTpyMeHTa (Tuna "Russian
Standard Time", "USA=Eastern Standard Time")

e B CTPYKTYypy server_status pobasnserca asneMeHT
server_tz, cogepxalinMn MMa TanM30HbI cepBepa

Hannune »snemeHTta push_u_limits saBnaetca WHCTpyKUMeEN
obecneumBaTtb 4S9  KaXAoro HWOHA  UHGOpPMMpOBaAHME
nonb3oBaTtenia O TeKywux nokasatenax EaumHoro noptdensa -
BCAKUA pa3 Npu BO3HUKHOBEHUWN CYLLECTBEHHbIX CO6ObITUN
(n3MeHeHne COCTOSAHUSA 3adBOK WIN CAENOK K/AMEHTOB HHWOHA),
HO He pexe yeM oauH pa3 B N cekyHA.

JonyCcTMMbIMK 3Ha4YyeHUsIMM 3neMeHTa push_u_limits asnatoTcs
HaTypasibHble AeCATUYHbIE Yncna.

Ecnn 3Ha4yeHue 3/1IeEMEHTa paBHO HYJTHO
<push_u_limits>0</push_u_limits>, 3TO 3KBUBAJIEHTHO
OTCYTCTBUIO 3N1eMeHTa <push_u_limits>.

Hannune snemeHTa push_pos_equity aBnaetca WMHCTpyKUMEN
pa3 B N cekyHA WH@OpMUpOBaATb MNONb30BaTesds O TeKyLlen
CTOMMOCTM  NO3ULMK, NepepaBass €My MaCCUB  CTPYKTYp
<positions><sec_position>,  COOTBETCTBYKWMX  MHOXECTBY
yAEPXUBAEMbIX KJIMEHTAMU MO3ULNN (32 UCKTHOYEHUEM MO3ULNN
FORTS).

JOonyCTUMbIMW  3HAYEHUAMM  BIEMEHTa push_pos_equity
ABNAOTCA HaTypasibHble AECATUYHbIE UMCHa.

Ecnu 3HaueHue 3/1eMeHTa paBHO HYJTHO

<push_pos_equity>0</push_pos_equity>, 3TO 3KBMUBANEHTHO
OTCYTCTBMIO aneMeHTa <push_pos_equity>.
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3.2 disconnect

Pa3opBaTb coeaANHEHME.
<command id="disconnect"/>

Pe3ynbTaToM SIBASIETCS CTPYKTypa server_status.

[aHHas KoMaHAa ABNSIeTCS CUHXPOHHOM, T.e. npu ee BbinonHeHnn SendCommand
BEpPHET pe3ysibTaT TO/IbKO MOCAe TOro, Kak KOHHEKTOp OTK/YUTCA OT cepsepa.
Mpu aToM yepe3 callback dyHkumno byaer oTaaHa CTpykTypa <server_status> co

3HayeHuneM connected=false.

Ig Ecnn B npouyecce paboTbl KOHHEKTOpa TMOAK/IIOYEHNE K cepBepy b6yaetr
: rnoTepsiHo (npn 3TOM npuxoant CTPYKTypa <server_status
connected=false/>), TO BbI30B KOMaHAbl disconnect nepeg HOBbIM

noAK/TIOYEHNEM C NMOMOLYbHO KOMaHAbl connect - He Tpe6yeTc;l.

3.3 server_status

Mony4ynTb TeKyllee COCTOSAHME CoeANHEHNSA C CEPBEPOM.
<command id="server_status"/>

Pe3ynbTaToM ABNseTcs CTpyKTypa "server_status".
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3.4 subscribe

MoanucaTbCs Ha MOSyYeHUe KOTUPOBOK, CAENOK W rnybuHbl pbiHKa (CTakaHa) no
0AHOMY WUJIN HECKOJIbKUM UHCTPYMEHTAM.

dopmMaT KoMaHAbl C NICNO/b30BAaHMEM 3/1IEMEHTA security ans naeHTndukaumm
6ymar:

<command id="subscribe" >
<alltrades> - nognncka Ha caenku pbiHKaA
<security>
<board> naeHtndunkaTop pexuma tToproe</board>
<seccode>koA MHCTpyMeHTa</seccode>
</security>

</alltrades>
<quotations> - noannucka Ha U3MeHeHMs nokasaTesien TOpros
<security>
<board> naeHtTndunkaTop pexuma Toproe</board>
<seccode>Kkoa MHCTpyMeHTa</seccode>
</security>

</quotations>
<quotes> - noaAnncKa Ha U3MEHEHUS «CTaKaHa»
<security>
<board> naeHtndunkaTop pexuma Toproe</board>
<seccode>KkoA UHCTpyMeHTa</seccode>
</security>

</quotes>
</command>

Pe3ynbTaToM paboTbl ABASETCA Hayano nepeaay BCEX M3MEHEHUWN MO 3a4aHHbIM
bymaram nytem nepegaum coobuieHmnim quotations, alltrades, quotes.

24



e

TRANSAQ XML Connector. OnucaHue MdUHam

3.5 unsubscribe

MNpekpaTnTb MNONYyYEeHME KOTUPOBOK, CAENOK M NybuHbl pbiHKA (CTakaHa) no

OAHOMY WUJIN HECKOJIbKNM NHCTPYMEHTAM.

dopmaT KOMaHAbl C WCMNOSIb30BaHMEM 3MNEMEHTa security ans unaeHTudukaumm

6ymar:

<command id="unsubscribe" >
<alltrades> - nognncka Ha caenku pbiHKaA
<security>
<board> naeHtTndunkaTop pexmma Topros </board>
<seccode>koA MHCTpyMeHTa</seccode>
</security>

</alltrades>
<quotations> - noannucka Ha U3MeHeHMs nokasaTesien TOpros
<security>
<board> nageHTndunkaTop pexumma Topros </board>
<seccode>Kkoa MHCTpyMeHTa</seccode>
</security>

</quotations>
<quotes> - noaAnNncKa Ha U3MEHEHUs «CTaKaHa»
<security>
<board> naeHtTndunkatop pexmma Topros </board>
<seccode>KkoA UHCTpyMeHTa</seccode>
</security>

</quotes>
</command>

PesynbTaTtoM paboTbl SBNSETCA MpekpalieHue nepenad BCEX W3MEHEHUMN
3a4aHHbIM Bymaram nyteMm nepegaym coobuieHmim quotations, alltrades, quotes.
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3.6 get_history_data

Bolaatb nocnegHmne N ceeven 3a4aHHOro nepmnoaa, no 3agaHHOMY UHCTPYMEHTY.

dopMaT KOMaHAbl C WCNONb30BaHMEM 3/1EMEHTa Security ans wnaeHTudukaumm
bymar:

<command id="gethistorydata">
<security>
<board> nageHtndunkaTop pexuma Topros </board>
<seccode> KoA MHCTpyMeHTa </seccode>
</security>
<period>ungeHTndukatop nepnoga</period>
<count>KonmM4yecTtBo ceBeyen</count>
<reset>true/false</reset>
</command>

MapameTp reset="true" roBopuT, 4YTO HYXXHO BblAaBaTb CaMble CBEXWEe AaHHble, B
NPOTUBHOM cny4yae 6yayT BblAaHbl CBEYM B NPOAO/IXKEHNE NpeablayLLero 3anpoca.

Pe3ynbTaToM paboTbl ABASETCA CTPYKTypa Buaa candles.

Bo3MoXHble 3HayeHuna Ana period NpucbiNarTCa Npu yCTaHOBKE COEAMHEHUS C
cepBepoM B nongx candlekinds (none id).

, B period HeobxoauMo yKa3aTb HY)XHOE 3Ha4dyeHue rosis <id> n3 CTpyKTypbl
<candlekinds>.
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3.7 neworder

MoaaTb HOBYIO 3asiBKY Ha 6UpPXKY

<command id="neworder">
<security>
<board> nageHtudukaTtop pexuma Toproe </board>
<seccode> Koa MHCTpyMeHTa </seccode>
</security >
<client>knuneHnt</client>
<union>union code</union>
<price>ueHa</price>
<hidden>ckpbITOe Konn4ecTBo B notax</hidden>
<quantity>konunyectBo B notax</quantity>
<buysell>B</buysell>
("B" - nokynka, nan "S" — npogaxa)
<bymarket/>
<brokerref>npunmeuyarHue</brokerref>
(byaeT BO3BpaLLEHO B COCTaBe CTpyKTyp order u trade)
<unfilled>PutInQueue</unfilled>
(apyrne Bo3MoxHbie 3Ha4yeHus: FOK, I0C)
<usecredit/>
<nosplit/>
<expdate>paTta akcnmpaunmn (Tonbko ansa ®OPTC)</expdate>
(3aaaetcs B popmarte 23.07.2012 00:00:00 (He 06s3aTe€/1IbHO)
</command>

Ana naeHTudmKaunmm MHCTpyMeHTa HeobXxoaAnMMo 3aZaTb 3/IEMEHT <security>.

Usecredit, nosplit n bymarket posmkHbl 6bITb 3a4aHbl MycTbiIM Terom, nmbo
oTCcyTCcTBOBaTb Boob6uwe. lNMpu Hanunuum Tera bymarket, Ter price urHopupyeTcs u
MOXeT oTcyTcTBOoBaThb. [Mone hidden sBnsaetca Heoba3aTeNbHbIM.

Tak kak B TC FORTS He npeaycMoOTpeHbl 3asBKM 6€3 LeHbl, TO pbIHOYHbIE 3asiBKU
Ansa GbloYEepCcoB IMYINPYHOTCS C NOMOLLBbIO IMMUTUPOBAHHbIX CleayoWwmMM obpa3omMm:
3a8BKW Ha NOKYMKY NoAatTcsa Mo MakCMMasibHO BO3MOXHOM LleHe CeCcCUn, a 3asBKU
Ha npojaxy - MO0 MWHMMaNbHO BO3MOXHOM. [N TakuxX 3asBOK Takxke
aBTOMATUYeCKN yCTaHaBnmBaeTca npusHak "CHATb ocTtaTtok".

na onuMoOHOB pbIHOYHbIE 3a9BKU HE NPUHUMAIOTCA.
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3HaueHuda unfilled:

PutInQueue: HencrnosiHeHHas 4acTb 3as9BKM MOMELLAETCA B o4epenb 3asBOK
Bupxwu.

FOK: coenkun coeBepLlatoTcsl TOSIbKO B TOM C/lyyae, eCciin 3asiBKa MOXeT ObITb
yAOBNEeTBOPEHA MOJSIHOCTbIO.

IOC: HencCnoNIHEHHas YacTb 3a9BKU CHMMAETCs C TOPros

HemMeoneHHbIM pe3ynbTaToOM 3anpoca neworder 6yaer CTpyktypa <result>,
coobuwatowasn o ToMm, bblna nu npuHATa 3asBka cepeepom TRANSAQ (He Bupxein!).
B cnyuyae ycnexa pe3ynbTatom 6yaeT cnefyowmm Ter:

<result success="true" transactionid="id"/>

Transactionid - 3TO LLeSTOYNCEHHBIN HOMep, KOTOpPbIN OZHO3HA4YHO
MAeHTUPUUNPYET TpaH3aKLUMIO BHYTPU TEKYLLEr0 ceaHcCa CBS3M C CEpBEPOM.

Mocne Toro, Kak B pe3ysbTaTe TPaH3aKuMmM Ha Bupike NoOSBUTCA COOTBETCTBYHOLLUNA
06bekT (3asdBKa), OCHOBHbIM WAEHTUMUKATOPOM 3TOro ob6beKkTa CTaHOBUTCS
perncTtpaunmoHHbIn HoMep Bupxu.

Transactionid siBNsieTc TakXe OCHOBHbIM MAEHTUDUKATOPOM YC/IOBHOW 3asiBKM,
ABNAIOLIENCA pe3y/bTaToOM TpaH3akuuu, A0 Tex nop, noka 3asBka He 6yaer
BbICTaB/I€Ha Ha BUpXy 1 NPpUOBPETET perncTpaumMoHHbIi HoMep Bupxu.

Mocne Toro, Kak 3asiBka 6yaeT npuHATa Bupxel, B aCUHXPOHHOM pexume 6yaeT
noslyyeHa CTpykTypa <order>, uMmewwass B COCTaBe [aHHbIX CCbIJIKY Ha HoMep
TpaH3aKuuu.

NHorpa 6biBaeT Tak, 4To opAep NpuUxoaAuT OT BUpXXn TONbKO Yepes3 Kakoe-To BpeMs
nocne Toro kKak bup)xa npuMeT TpaH3akuuilo MO BbICTaB/IEHWUIO 3asiBKW. B 3ToM
cnydyae KoHHeKTOp cHa4ana npuwneT akTUBHbIM opaep C HyfneBbiM <orderno>, a
rnocne nosiydeHms opaepa oT bupxu npuwnet opaep c¢ 6bupxeBbiIM HOMepoM (M
BO3MOXHO C HOBbIM CTaTycOM, Hanpumep, "ucnosnHeHn"). U3 aTtoro cnepyeTt, 4yTO
BHelWHee npuaoXeHne AO0MKHO MHTEpPrnpeTUpoBaTb aKTUBHbIN opAep C HyJeBbiM
<orderno> Kak "3asiBKa BbICTaBnsetrca Ha bupxy" (no aHanormu c Tem, 4To Npu
BbINOJIHEHUN cancelorder 3HadyeHune <status> cancelled n HyneBoe 3HauyeHue
anemeHTa <withdrawtime> o3HauaeT, 4TO 3asg9BKa HaxXo0AMUTCA B NMpoLEecce CHATUSA).

& B ycnoBHbIx 3asiBKax <orderno> 6yaer HyJIeBbiIM [0 TeX [10op, MNokKa He
UCIOJIHNTCS ycrioBue (1 3asiBKa He byaeT oTripasBsieHa Ha bupiy)!

& Brokerref nos»e 6ya4yT BO3BpalleHbl B CTPyKTypax order n trade.
MakcumasibHas A4nmHa B cuMBosiax Brokerref:

KLbB MMBb max = 12 muHyc clientcode
Harpumep ko4 KaneHTa 44567/44567 makc. pasmep ripyumedaHns 1 cuMBoA

ryb MMBb6 max = 7
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RTS CMK max = 12 muHyc clientcode
FOB MMBE max = 12 muHyc clientcode
FORTS max = 13
XETRA max = 0

, Tonbko a5 FORTS. Ha pbiHke FORTS He AOCTyrHbI rapaMmeTpbl usecredit n
nosplit. Takxe ans napametpa unfilled He pgocTtynHo 3HayeHme FOK. [ns
OMUMOHOB TakKXXe He AOCTYrHbl PbIHOYHbIE 3a51BKU.

3.8 newcondorder

BbicTaBUTb HOBYIO YCI0BHYO 3as9BKY Ha Cepsep TRANSAQ

<command id="newcondorder">
<security>
<board> nageHTudukaTtop pexuma Topros </board>
<seccode> Koa MHCTpyMeHTa </seccode>
</security >
<client>knueHrt</client>
<union>union code</union>
<price>ueHa</price>
<hidden>ckpbITOe KOoMnM4ecTBo B sioTax</hidden>
<quantity>konunyectso B notax</quantity>
<buysell>"B" - nokynka, "S" - npogaxa</buysell>
<bymarket/>
<brokerref>npumeuvaHne</brokerref>
<cond_type>Tun ycnosusa (cMm. Huxe)</cond_type>
<cond_value>3Ha4dyeHune</cond_value>
<validafter> </validafter>
<validbefore></validbefore>
<nosplit/>
<usecredit/>
<within_pos/> <!-- UcnonHUTb YC/IO0BHYIO 3asBKYy B o6beMe, He
npesblwatoweM o6bLeM No3nLMmM Ha MOMEHT UCMNOJSTHEHUS -->

<expdate>pata akcnmpauuu (Tonbko ans ®OPTC)</expdate>
(3agaetcs B ¢popmate 23.07.2012 00:00:00 (He ob6s3atesibHO)
</command>

Ansa naeHTudrKaumm MHCTpyMeHTa HeobXoaAnMo 3a4aTb 3/IEMEHT <Security>.

Validafter u validbefore 3agatotca B ¢opme agatbl, onucaHHoM Bbliwe. nsa validafter
MOXHO nepeaaTb 3HadeHue "0", ecnu 3asBKa HaAaYMHAET AENCTBOBATb HEMEAJIEHHO.
Ons validbefore 3HaueHne "0" o3HaudaeT, 4TO 3asBKa b6yaeT AencrtBuTeNnbHa A0
KoHUa ceccun. Tak xe validbefore MoxeT npuHMMaATb TEKCTOBOE 3Ha4yeHue
"till_canceled", koTopoe roBopuT 0 TOM, 4YTO 3asiBKa byaeT akTyasibHa NOKa ee He
CHUMYT.
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[onycTumble TUMNbl YCNOBUS:

Bid = NlyJdwiasa ueHa noKynku

BidOrLast = nydwasa ueHa NOKYNKu Wan caenka no 3a4aHHON LeHe U Bblwe
Ask = Jlyqwlas ueHa npogaxw

AskOrLast = ny4dwasq ueHa NpoAaxu WKW caenka no 3a4aHHON LeHe U HUXe
Time = BpeM4 BbICTaB/IEHNSA 3a9BKN Ha bupxy

CovDown = obecne4yeHHOCTb HMXe 3a4aHHOMN

CovUp = obecne4yeHHOCTb Bbllle 3a4aHHOM
LastUp caenka Ha pblHKe No 3aJaHHOW LueHe WUaun Bbile
LastDown = cagenka Ha pblHKE MO 3a4aHHOM LEeHe UN HUXe

MpuHUMN paboTbl 3anpoca newcondorder TOT Xe, YTO U 3anpoca neworder. [ocne
3anpoca Bo3Bpawlaetcsa nbo coobuweHne 06 owmnbke, nnbo cTpykTypa <result> ¢

HOMEpOM TpaH3akuun. 3asiBKa Npu 3TOM He nonajaeT cpa3y Ha 6bupxe, a
A0XUAaeTcsa HacTynneHumsa ycnosus. B oTaaBaeMOW aCMHXPOHHO CTpyKType order
3aaBKa byaet nMmeTb ctatyc watching. Kak Tonbko ycnosue 6yaeT BbINOSIHEHO,
3asBKka byaeT nepenaHa Ha 6Mpxy, B pe3ynbTaTe yvero callback 6yaeTt Bbi3BaH

elule pas co CTpyKTypon order, KoTopas OTpasuT 6up>XeBOW HOMep 3asiBKU U ee
XapaKTepUCTMKU. DneMeHT <orderno> 6ypeTr HyneBbiM A0 Tex MNop, NOKa He
NCMOSTHNTCA ycnoBue (M1 3asdBKa He byaeTt oTrnpasBneHa Ha bupxy).

Mone hidden aBnsaeTca HeobsA3aTENbHbIM.
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3.9 newstoporder

BbiCTaBUTb CTOM-3a4BKY:

<command id="newstoporder">
<security>
<board> nageHTudukaTtop pexuma Topros </board>
<seccode> Koa MHCTpyMeHTa </seccode>
</security >
<client>unaeHTndukaTop kaneHta</client>
<union>union code</union>
<buysell>B/S</buysell>
<linkedorderno>HoMep cBaA3HOU 3aa9BKn</linkedorderno>
(npwn oTcyTCcTBUM Tora 6€3 rnpuBsi3Ku)
<validfor>3aaBka gencreutenbHo go</validfor>
(He obs3aresibHO)

<expdate>paTta skcnmpaunmn (Tonbko ansa ®OPTC)</expdate>
(He 06s13aTe/iIbHO)

<stoploss>
<activationprice>LleHa akTtuBauymmn</activationprice>
<orderprice>LleHa 3aaBkn</orderprice>

<bymarket/> - BbiICTaBUTb 3a8BKY MO PbIHKY
(B 3TOM Ciyyae orderprice MrHOpupyeTcsl)

<quantity>06bem</quantity >

<usecredit/> - ncnonb3oBaHne KpeauTa
<guardtime>3awnTHOe Bpemsa</guardtime>
(He obs3aresibHO)

<brokerref>lpumevaHue 6pokepa</brokerref>
(He obs3aTtesibHO)

</stoploss>

<takeprofit>
<activationprice>LleHa aktuBauymmn</activationprice>
<quantity>Konunyecrso</quantity >
<usecredit/> - ncnonb3oBaHue KpeauTa
<guardtime>3awnTHOe BpeMsa</guardtime>
(He obs3aresibHO)
<brokerref>lpumeyaHune bpokepa</brokerref>
(He obszaresibHo)
<correction>Koppekuunsa</correction>
<spread>3awWwnTHbIN cnpaa</spread>
<bymarket/>

</takeprofit>

</command>
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3awmnTHbIN cnp3g, o6bem quantity ans stop loss n Koppekumio MOXHO 3a4aBaTb KakK
B abCconoTHON BennMumMHe, Tak U B npoueHTax (OoT ueHbl N1Mbo OT NO3MUMK KNMeHTa
no cMmbicny). Ansa 3agaHns NpoOLEHTOB, AOCTAaTOYHO MOCTaBUTb NOCAE Yncia CUMBON
'%', HanpuMep:

<quantity>10%</quantity >

CywecTBeHHO, Ans crton-3asaBok brokerref He coxpaHsieTca nokanbHO B hotes_file,
M TakuMm obpasoM Ans CTONOB AONYCTUMbI TOSIbKO KOpoTkue brokerref.

Expdate - napameTrp Tuna :date, koTopbin B cocTaBe 3asiBKM nepepaetca B TC
FORTS. bupxa 6yaer nepeBbiCTaBnAsATb 3Ty 3asBKy B CBOeW cucteme Ao
HaCTynJeHns yKasaHHOM AaTbl.

MapameTp validfor MmoXeT NpMHUMaTb 3HAYEHUS:

0 - A0 KOHLA TOProBomn ceccmu
till_canceled - [0 OTMEHbI
A0.MM.ITTT Y4:MM:CC - A0 YKa3aHHOW AaTbl U BpEMEHMU

3.9.1 Pa6oTa co cton-3asBKamMm

Cron-3asBka B cucteMe TRANSAQ (unam crton) — 3TO  pacropsiXXeHue,
npeanuceiBaowee cepsepy TRANSAQ BbINOSHUTL B aBTOMAaTU3MPOBAHHOM pexXume
TpaH3aKUMOHHbIE AENCTBMUS, peanusylowme NOrmKy cton-a0cc Uam Tenk-npoduT B
3aBMCUMOCTU OT LLEHOBbIX YC/TOBMW Ha PbIHKE.

OcHoBHOE npegHasHavyeHune CToM-3asiBOK — aBTOMATU3MpOBaATb YynpaBlieHue
CYLWEeCTBYOLWEN UM NOTEHUMANBbHOW MO3ULUMEN KIMEHTA, KOTOPOE 3aK/tovyaeTcs B
CBOEBPEMEHHOM BbIMNOSIHEHUN OAHOI0 U3 CneayrWwmMx AeNCTBUN:

e 160 npu HebnaronpmaTHOM U3MEHEeHUU LeHbl CBOEBPEMEHHO 3aKpbITb
no3muno, orpaHmume  ybbITKM 3apaHee onpenenéHHOM  BeMYUHOMN
(MCNONHUTBL CTOM-10CC);

e NMB6o 3adukcupoBaTb MNpubbIIb MNOCNEe AOCTUXEHUS LEHOM AO0CTAaTOYHO
NpUBLIIBHOrO  YPOBHA  MPU  BO3HWUKHOBEHMM  MNPU3HAKOB  OKOHYaHMUSA
6bnaronpuaTHoro TpeHaa (MCNONHUTb TEMK-NPOMUT).

CTon-3assBKM MOryT TaKXe C YCNexXoM MNpPUMEHSATbCS AN aBTOMATU3MPOBAHHOIMO
OTKPbITUS HOBOM MO3UUMM Npu  onpeaenéHHblX YCI0BUAX, HanpuMmep, npu
BO3HWKHOBEHUWN NMPU3HAKOB CMEHbl TpeHaa, Wan HaobopoT, AN OTKPbITUS NO3ULUK
«MNO TpeHay>.

Cton-3asBKa COCTOUT U3 ABYX YacTen:

e Cton-nocc (panee SL)
e Tenk-npodut (ganee TP)
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Mpy BbINOAHEHUN YyCNOBUA ANA O4HOM 4YacTu CTon-3adBKMU, BTOpad €€ 4acCTb
CHUMAaETCA.

BTtopasi 4actb CTOMN-3asiBKW CHUMAETCs fAaxe B TOM C/ly4ae, ecsin [0orbiTKa
BbICTaBUTb 3asiBKy Ha bupixy rpu MCroJIHEHUN OKa3as1acb HeyCrneLIHOM.
JorycKkarTcsi CTorn-3asiBKu, cogepixalyme 1oJibKo ogHy Yactb (SL vin TP).

’ L7151 3aKpbITUSI KOPOTKUX MO3ULIMI C/IEAYET BbICTAB/ISITh CTOMbl Ha MOKYIIKY,
AJ151 3aKPbITUS AJIMHHbBIX MO3ULIMI - CTOMbI Ha MpPoAaxy.

O6e yacTn cTon-3asaBKu A0MNYyCKakoT UCIMOJIb30BaAHNE MPU3HAKA «MO PbIHKY>.

3.9.2 Cton-nocc

SL npegHasHayeH ANS9 3aKpbiTUS NO3MUMKM C UeNbk OorpaHmyeHus ybbITKOB OT
yaAepXXaHusa no3vumm  npu  HebnaronpussTHOM ABMXEHWUWM LeHbl Ha pPbIHKE.
CneposaTenbHO,

e [/18 CTOMA Ha NpoAaxy 4acTb SL aKTUBMPYETCS, KOraa LueHa Ha pblHKe CTaHeT
MeHbLle NMbo paBHa LeHe aKkTMBauumM CTon-10cca.

e [/18 CTOMA Ha NOKYMNKY 4YacTb SL aKkTUBUpPYeETCs, Koraa ueHa Ha pblHKe CTaHeT
6onbwe nMbo paBHa LEHe akTUBaLUMKM CTOMN-s10Cca.

Mpu BbiCTaBneHnn SL Heobxoaumo 3agaTb LleHy aktmBaumum u LleHy 3asBKM,
KoTopasa 6yaeT oTnpasneHa Ha bupXy Npu AOCTUXEHUU PbIHKOM LIeHbl aKTUBaLUMUN.

Mcnonb3oBaHne HeobsA3aTenbHOro napaMeTpa 3allnMTHOe BpeMs MNO03BOSET
npeanoTBpaTUTb WMCMNOJSIHEHME CTOMA MNpPU «MNpPOKOAax» Ha pblHKE, T.€. B TaKUX
CUTYaUUNaAX, Koraa LEeHbl Ha pbIHKE NULLb KPaTKOBPEMEHHO [IOCTUIaOT YPOBHS LIEHbI
aKTMBALMW, U BCKOpe BO3BpallatoTcs o6paTHo. B yacTHoCTU, Takue saBNeHus
HabnaaTCAa NPU UHTEPBEHUMSAX UMM OWINBKAX KPYMHbIX YYAaCTHMKOB, KOraa Ha
PbIHKE BHE3amnHO PerncrpupyeTcs 3HauuTeslbHOE OTK/IOHEHME LieH NMpou3oLleaLnx
CAENOK, HO peanbHOM BO3MOXHOCTU COBEPLUUTb CAENIKM MO TAaKUM LIEHAM Ha pbIHKE
He BO3HWKAET.

3aWnTHOE BpeMS 3a4a€TCS B UENbIX CEeKyHAaX M OTCYMTbIBAETCS OT BPEMEHU
rnosly4eHus cepBepoM NepBON CAENKU, YAOBNETBOPSAOLWEN LeHe akTmBauun. Ecnmn B
TeYeHne 3alMTHOro BpPEMEHU Ha PpblHKe 6yayT 3adUKCMpOBaHbl CAENKU, He
noaTeepXxaatowme HacTynaeHne ypoBHS LeHbl akTmBauuu, (T.e. cAenKu Mno ueHe
BbllLe LeHbl akTuBaumu ans SL Ha npogaxy, nnbo No ueHe HUXe LeHbl akTuBaumnm
ansa SL Ha noKynkKy) TO CTOMN-/10CC BO3BpallaeTcsa B cocTosiHue <«Oxugaet
aKTMBaLUnmn».

Ecnn 3awmMTHOE BpemMsa He 3ajaHo, TO AaXe OofHa cAesika Ha pblHKe Mo ueHe,
y,EI,OBJ'IGTBOpFHOLLI,EVI LueHe aktnsauunm, npmnBoanUT K MCMNOJTHEHUIO CTOM-J10CCa.
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3.9.3 Teunk-npocpumrt

TP npegHasHayveHbl ANs 3aKpbiTMa No3numii ¢ dukcaumen npnboiin.
CnepoBaTenbHoO,

e /19 CTOMA Ha npogaxy 4acTtb TP akTuBupyeTCd, Korga ueHa Ha pbiHKe CTaHeT
6onbwe nmnbo paBHa LUEHE aKTnBaUWUMN.

e /19 CTOMA Ha MNOKYMNKY 4acTb TP aKTUBUPYETCA, KOraa LleHa Ha pblHKe CTaHeT
MeHbwe nnbo paBHa LUEHE aKTnBauUUN.

3.9.3.1 Npocton TP

na eeBoga npoctoro TP gocrtatoyHo 3aaatb LleHy aktuBauum n Konnyecrtso.
B aToM cny4dae Ha bupxy 6yaeT oTnpaBieHa 3asBKa C LLEHOW, paBHOW LieHe nepBon
Xe COEeNKWM Ha pbIHKE, KOTOpas yAOBNETBOPSET LEHE aKTUBALMUN.

MOXHO YBE/IMYNTb BEPOSATHOCTb COBEPLUEHUS CAENIKM MpPU WUCNOJIHEHUM CTONa,
3a4aB 3aWUTHbIN cnpaa. Ons onpeneneHus LeHbl 3asiBKW, UcnosHsatowen TP Ha
MOKYMKY, 3alUNTHbIA crip3a NnpnbaBnseTcs K LUeHe pblHKa. [ns onpeaeneHns LeHbl
3as8BKKN, ucrnonHswwen TP Ha npoaaxy, 3alWUTHbIN CNp34 BbIYMTAETCA U3 LEHbI
pbIHKA.

Ona npoctoro TP TakXXe MOXHO YyCTaHOBUTb 3alUMTHOEe BpeMs (CM. Bbllle onmMcaHue
SL).

& [lpy  ynCrosib30BaHUM 3alYUTHOro BPEMEHM, B KadyecrtBe LUeHbl pbiHka (oT

- KOTOPOU oripeaesisieTcsl yeHa 3asiBKu WUCroJsIHsowen TP) rnpuHUMaeTcsl LeHa
rnociegHen [0 BPEMEHMU CAEJIKU, [10J7IYyHEHHON CEPBEPOM B Te4yeHune
3alYNTHOIrO BPEMEHMU.
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3.9.3.2 Cnegsawunn (trailing) TP

[Mo3BoNeT BbICTaBUTb Ha bBupxXy 3aaBKYy, 3aKpbiBawWy MO3MUMIKO B MOMEHT
nodasneHnd NpmM3HakoB OKOHYaHUA 6J'IaFOI'IpVIFITHOFO TpeEHOA Ha pPbIHKE.

Ons Toro, 4tob6bl BKIOUYUTb MEXaHWU3M OTC/EXMBAHUSA TpeHOAa, Heobxoanmo npu
BbiCTaBsieHnn TP 3aaaTb 3HadyeHne nonga Koppekuu4.

DTO 3HayeHue wucnonb3yetca cepsepoM TRANSAQ ana onpeneneHnss MOMEHTaA
OKOH4YaHMsa 6naronpuaTHOro TpeHaa cneayruwmm obpasomMm:

e ans TP Ha npoaaxy CYMTAETCS, YTO PpacTyLIUi TpeHa 3akaH4YMBaETCs B TOT
MOMEHT, Korga rnocfne TOoro, Kak pblHOK BbIpOC A0 YPOBHS LIEHbl aKTMBaLWUK
WM Bbille, OH CHU3UTCS Ha BEIMYNHY KOPPEKLUUM OT MAaKCUMaNbHOWM LIEHbI.

e ans TP Ha NOKYMKY CYMTAETCS, YTO HUCXOASLWMA TPEHA 3aKaHUYMBAETCS B TOT
MOMEHT, KOrAa nocsie Toro, Kak pblIHOK CHU3WICS A0 YPOBHS LIEHbI aKTMBaLUMn
WNN HUXE, OH BbIPACTET Ha BEIMUYMHY KOPpPEKLUMN OT MUHUMAIbHOW LIEHBbI.

BenuunHa Koppekuum MOXET ObiTb 3aZlaHa Kak B BuMAE abCONOTHOrMO M3MEHEHUS
LUEHbl, TaK U B BUAE NpOLEHTa OT ueHbl.Ona cneaswero TP Takxe Moryt 6biTb
3a/aHbl 3aWUTHbIA Crp3a U/vnu 3alunTHOE BpeMS.

Ecnu ans cnepgawero TP 3agaHO 3allMTHOE BpeMsi, TO OHO AEWCTBYET KaK Mpw
onpeaeneHnn dakTa [AOCTUXKEHUA LEHbl akTUBaUWKW, Tak W NpU OMNpeaeseHnn
dbakTa OKOHYaHMS TpeHaa (AOCTMXKEHUS 3alaHHOI0 YPOBHS KOPPEKLUMN).

3.9.4 CBsizaHHbIE 3asABKM

JTtobasa cton-3asiBKa MOXET MMETb «CBA3b MO UCMOJIHEHUIO» C aKTUBHOMN 3asABKOW Ha
bupxe. Takas CBSA3b 0O3HAYaET, YTO AENCTBUE CTOM-3asABKM HAYHETCSH HE C MOMEHTA
eé Beoaa B TRANSAQ, a B TOT MOMEHT, KOrga COOTBETCTBYHOLWLAs aKTUBHas 3asiBKa
NcnonHUTCA (UNNM 4YacTUYHO MCMONMHUTCA) Ha bupxe. «CBA3b MO MUCMOAHEHUIO»
yAoObHO nNpuMeHATb B Tex chny4dasx, korga Heobxoammo obecneuyuTb CTOM-
MpoUecCUHr anas no3nummn, Kotopas ewé He OTKpbITa, HO MOXET bblTb OTKpbITa Npwu
MCMNO/THEHNN aKTUBHOW 3aBKM.

HecKosIbKO CTOM-3asiBOK MOryT MMEeTb CBSA3b MO WCMOJIHEHUIO C OAHOM N TOW Xe
aKTMBHOW 3asiBKOW. DTO Mo3BosseT OpraHn3oBaTb CTyrneH4aToe 3aKpbiTUe No3nunn
4aCTAMMN Ha pa3HbIX LEHOBbLIX YPOBHAX B 3aJaHHbIX nponopuunsax.

MpU CHATUM aKTMBHOM 3asBKM A0 €€ (MNOJHOro MM YaCTUYHOr0) MCNOSIHEHUS Ha

Bupxe BCe CTOM-3asiBKM, WMEKWME C HEK CBA3b MO WCMOJIHEHUID, TakXxe
aBTOMaTU4eCcKkn 6yayT CHSTbI.
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NMpn BBOAE CBSAA3@HHOrNO CTOMA ero  HanpasneHume  (NoKynka/npoaaxa)
yCTaHaBNMBaeTCs NPOTUBOMOJIOXHbLIM HanpaBAEHUIO aKTUBHOM 3asiBKU, Nons

NHCTpyMeHT, Pexxum mn KnneHT TakXXe KOMUpYrTCs U3 aKTUBHOW 3asBKW, HO npum
Heob6xo0aNMMOCTH MOryT ObITb M3MEHEHDI.

Ecnv B MOMEHT BBOZla CBSAI3@aHHOIO CTOMA 3asiBKa Y)Ke UcrosiHeHa (B T.4. YaCTU4HO),
TO OH Cpa3y NepexoAnT B COCTOSIHME OXWAAHUSA aKTUBaLUK.

CBA3b MO WMCNOMHEHMIO MOXeT OblTb MCNosb30BaHa Kak crnocob asToMaTmM3aumu
TOpProBbiX ornepauMn B OAHOM (HPUHAHCOBOM WMHCTPYMEHTE MO YCAOBWUIKO LEHbl B
APYrOM MWHCTpyMeHTe. BbiCTaBnsercs <«TpurrepHas» 3asiBKa Ha MUHUManbHbIN
06béM B WHOMKATMBHOM WHCTPYMEHTE, MU K HeW nNpuBA3bIBAaeTca CTonM no
WUCMOJIHEHUIO,  OTKpPbIBAlOWMA  WUAM  3aKpbiBalOWKMA  NO3MUMIO B  TOProsBoM
MHCTpyMeHTe. K 3TON Xe «TpurrepHom» 3asiBKe MOXHO MpuBS3aTb CTOM, KOTOPbIN
aBTOMaTM4YECKM 3aKpoeT Mo3nLmMI0, BOSHUKLLYIO MPU ee UCNOJSTHEHUN.
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3.10 cancelorder

OTMeHUTb 3asBKYy
<command id="cancelorder">
<transactionid>HomMmep 13 cTpyKTypbl orders</transactionid>
</command>
Pe3ynbTaToM paboThbl ABNseTca oTMeHa (cHATue) 3asaBku. Ecnn npomnsonayT Kakue-

nnbo owmnbkun (3asdBKa yxXe UCNOJIHEHA, YXe CHATA, HEKOPPEKTHbIN HOMep U T. 4.),
06 3TOoM 6yaeT coobuieHO B BO3BpallaeMoM Tere <result>.

3.11 cancelstoporder

OTMeHUTb CToN-3as8aBKYy

<command id="cancelstoporder">
<transactionid>Homep 13 cTpyKTypbl orders</transactionid>
</command>

3.12 get_forts_position

3anpoc no3nuun knneHTta no FORTS:
<command id="get_forts_positions" client="knueHt"/>

3anpawmnBaeT y cepsepa no3vumm knmeHta Ha FORTS. Ecnun He yKasaTb K/MEHTa,
3anpoc 6yaeT BbIMOSIHEH MO BCEM AOCTYMHbIM K/IMEHTaM.

3.13 get_client_limits
3anpoc IMMUTOB KJINEHTA.

<command id="get_client_limits" client="knuent" />

3.14 get_markets

3anpocuTb CMMCOK AOCTYMHbIX PbIHKOB:

<command id="get_markets"/>

37



TRANSAQ XML Connector. OnucaHue MdUHam

3.15 get_servtime_difference

<command id="get_servtime_difference"/>

MonyunTb pasHULy Mexay CEpBEPHbIM BPEMEHEM U BPEMEHEM Ha KOMMbIOTEPE
nonb3oBartens. PopMaT OTBETA:

<result success="true" diff="kon-so cekyHa"/>

3.16 change_pass

<command id="change_pass"
oldpass="Tekywunn naponp"
newpass="HOBbI Naposb"

/>
3anpocC Ha CMeHY naposis. BbINONHAETCA CUHXPOHHO.

YKa3bIBalOTCSA AENCTBYOLWMIA N HOBbIN XeNaembin napofsib B KayecTBe napamMeTpos.
Pe3synbTaToOM siBNseTcs coobueHmne o6 ycnewHom cMeHe napons, nnbo coobuieHne
06 owmnbke c ykasaHuem owunbkn. Ha gemo-cepBepe CMeHa Naposs 3anpellieHa,
BblAaeTcs coobuweHne: «BaM He pa3pelleHo N3MEHATb NAposb>.

CMeHa napons Heo6xoaMMa B clly4yae nony4vyeHus coobuieHus oT cepBepa Transaq
B OTBET Ha BbICTaBNEHHYIO 3asBKYy: «CpokK AeNCTBMS Napons uUctek. Bbl cMmoxeTe
BbIMOJIHATL TPaH3aKLMU TOMbKO MOC/IE U3MEHEHWNSA CBOErro Naposns».

MakcumanbHasa anvHa naponsd = 19 cMMBONOB.

3.17 subscribe_ticks

dopmaT KOMaHAbl C WCMONIb30BaHMEM 3JIEMEHTA Security Ana wnaeHTudukaumm
bymar:

<command id="subscribe_ticks">
<security>
<board>wnaeHTudukaTop pexmma Topros</board>
<seccode>Koa UHCTpyMeHTa</seccode>
<tradeno>HoMep caenkun</tradeno>
</security>
<filter>true/false</filter>
</command>

Moanucka Ha TuKoBble AaHHble. C atpmbytom filter="true" 6yayT oTaaBaTbCs
TONbKO CAEeSIKM HOpMasbHOro nepuogda Topros. [lo yMon4aHUiO OTAAKTCA BCe
CAENKMU.
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B tradeno ykasbiBaeTcsi HOMep cAenku, rnocsie KOTopor Haao HavaTb 0TAABaTb TUKU
Nno AaHHOMY MHCTPYMeHTy. Ecnu 0, TO ¢ MOMEHTa BbINOSIHEHMS NOAMUCKU. YTObbI
NoNyunTb BCE W3BECTHblE CEpPBEpPY TUKWU, TO MOXHO 3a4aTb 3aBeAOMO Masnoe
3HayeHue tradeno, HanpuMep, eanHULY.

TWUKM BbIAAKOTCA B XPOHOJIOFMYECKOM MNOpSAKE BNEPEMELIKY MO0 WMHCTPYMEHTaM.
Kaxabli nocneayrowmMm 3anpoc OTMEHSIET CyLLEeCTBYHLY noanucky. Ans Toro,
yTobbl OTMEHUTb MOAMNUCKY BooOb6LWE, HeobxoAMMO caenaTb 3anpoc C MNyCTbIM
CMNUCKOM MHCTPYMEHTOB.

O6pawaeM BHMMaHUE, YTO A8 NOAMUCKM Ha 60NbluOEe KONMMYECTBO MHCTPYMEHTOB
Heobxoammo ncnonbloBaTb <command id="subscribe"><alltrades>.

3.18 get_connector_version

<command id = "get_connector_version"/>

3anpoc Ha nonyyeHume Bepcum moayna XmlConnector. B oTBeT Ha [AaHHYHO
KOMMaHAy BHELWHEeMY NpUIOXeHUIO BO3BpaLLaeTCca CTPYKTypa

<connector_version>HoMep_Bepcun_KoHHeKTopa</connector_version>

3.19 get_ server_.id

<command id = "get_server_id"/>

3anpoc Ha nosyyeHue naeHTudukaTopa cepsepa. BbinonHAeTCS CUHXPOHHO.
B oTBeT Ha AaHHYIO KOMaHAy BHELWHeMY NpuioXeHuto byaeT nepegaHo coobuieHne
“current_server”.

3.20 get_securities_info

dopmMaT KOMaHAbl C WCMONIb30BaHWEM 3JIEMEHTA Security Ana wnaeHTudukauum
bymar:

<command id = "get_securities_info">
<security>
<market> BHyTpeHHUN KOA pblHKa </market>
<seccode> KoA MHCTpyMeHTa </seccode>
</security >
</command>

3anpoc Ha noayyeHune nHpopMaumm nNo NHCTPYMEHTY.
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B oTBeT Ha AaHHYK KOMaHAy BHELWHEMY MPUIOXEHUIO BO3BPALLAETCS CTPYKTypa
<sec_info>.

3.21 moveorder

<command id="moveorder">
<transactionid>nageHtTndunkartop 3ameHsemon 3asaskn FORTS
</transactionid>
<price>ueHa</price>
<moveflag>cnocob 3ameHbi</moveflag>
<quantity>konunyectso, nor</quantity>

</command>

3anpoc Ha u3MeHeHune 3aaBkn. KomaHga moveorder npuMeHMMa TONbKO A4
3a8BOK C (PUKCUMPOBAHHOM LIeHOM N0 MHCTpyMeHTaM CpO4YHOro pbiHKa.

dneMeHT moveflag MoXeT NnpuHMMaTb cneayowme 3HaYeHUS:

0: He MeHsITb KO/IMYeCTBO;
1: N3BMEHUTb KOJIMYECTBO;
2: npum HecoBnageHmMn KoJim4yecTBa C TEKYWMUM — CHATb 3a4BKY.

oneMeHT quantity yuuTbiBaeTcss TONbKO B TOM cnydae, ecnm aneMmeHT moveflag
nMeeT 3HadeHume 1 wnm 2. lNocne TOro, Kak 3asaBka 6byaet npuHATa bBupxen, B
ACMHXPOHHOM peXxuMme byaeT nonydyeHa CTpyKTypa <orders>, uMmerowas B cocTaBe
AAHHbIX CCbINIKY HA HOMEp TpaH3aKuuu.

Mpn moveflag=0 B HOBOW 3asBKe OCTaeTCqd TeKywun dakTnyeckun obbeM
3aMeHsieMON 3as1BKWM Ha MOMEHT 3aMeHbl (banaHc).

Mpu moveflag=1 KoN-BO /IOTOB B HOBOW 3asiBKE MPUHMMAETCS PaBHbIM 3HAYEHMUIO
quantity, 3agaHHoOMy B KOMaHAe moveorder.

Mpn moveflag=2 3aaBka cHMMaeTcsa, ecnm 6anaHC 3aMeHseMOW 3aslkM He paBeH
3HauyeHuo quantity, 3agaHHOMY B KOMaHAe moveorder.
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3.22 get_max_buy_sell_tplus

HauynHas ¢ Bepcun 2.23.12 HeobxogmMO  UCI0/Ib30BaTb  KOMaHAy
get_max_buy_sell

3.23 get_united_equity

<command id="get_united_equity" union="kog toHnoHa" />

MonyunTb aKTyasllbHYH OLEHKY JIMKBMAAUWMOHHOW CToMMOCTM EamHoro noptdens,
COOTBETCTBYHOLIErNrO IOHNOHY.

Pe3ynibTaToOM KOMaHAbl ABASIETCA CTPYKTypa <united_equity>.

3.24 get_united_go

<command id="get_united_go" union="koa toHnoHa" />

NMonyynTb pasMmep cpeacts, 3abnokumpoBaHHbIX 6upxeir (FORTS) noa cpoyHble
NO3MUNN KITMEHTOB KOHUOHA

Pe3ynbTaTOM KOMaHAbl ABASieTCA CTPYKTypa <united_go>.
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3.25 get_mc_portfolio

3anpoc CTpyKTypbl NopTdens cyeTa:

<command id="get_mc_portfolio" client="koa knueHTa" union="koa
OHMOHA" currency="true/false/anemeHT oTCcyTCcTBYET"
asset="true/false/anemeHT oTCcyTCcTBYET" money="true/false/anemeHT
otcyTcTByeT" depo="true/false/anemeHT oTCcyTCcTBYET"
registers="true/false/anemeHT oTCcyTcTBYET" maxbs="true/false/anemeHT
oTcyTcTByet"/>

B komaHae Heobxoammo 3apaTb TONbKO oAMH U3 napameTtpos (client mnau union).
ATpnbyTbl currency, asset, money, depo, registers o03HayalT MOpPUCYTCTBUE
(oTcyTcTtBMe) anemeHToB noptdena portfolio_currency, asset, money, security,
value_part cootBeTcTBeHHO. OTCyTCTBME aTpMbyTa 3KBMBANIEHTHO 3HA4YeHMIO true,
TO €CTb COOTBETCTBYIOLMM NapameTp byaeT NnpucyTCTBOBaTh B COCTaBe noptdens.

Ecnn 3apaH client, To BO3BpalwaeTca COCTOSsHME Toro nopTdens, B KOTOpPbIA
BK/IIOUEH AaHHbIN kKnneHT. (Koa KnmMeHTa OoTAaeTcsa B 3/IeMeHTe <union> CTPYKTypbl
<client>).

Ecnn 3apaHo maxbs="false", To anemeHTbl <maxbuy> n <maxsell> B mc_portfolio
He nepefarTca. DTOT NapaMeTp PEKOMEHAYETCS WCMNONb30BaTb MPU HanMumm
6onbWOro Kos-ea no3mumn B noptdene, 4tobbl n3bexkaTb BO3MOXHbIX 3aAepXek
NMpU BbIMNOIHEHUM KOMaHAbl. Ans nonydyeHmss uHdOpMauMMm O MaKCUMasbHO
BO3MOXHbIX 0b6beMax 3asiBOK Ha MOKYMNKY W Ha NpoAaxy WCMoSib3ynTe KOMaHAy
get_max_buy_sell.

3anpoc no AOAaHHOM KOMaHAe UCnosHsaeTcs OAHOKpPAaTHO, TO €CTb Ha OAHY KOMaHAYy
npmnxoanT poBHO OAUNH OTBET.

Mpn HeobXoAMMOCTM MONYyUUTb OBHOBNEHME AaHHbIX KOMaHAY HYXXHO BbINOAHWUTb
BHOBb. OTBeTHas CTpyKTypa Bceraa npuxoauT UEeSIMKOM, WHKpPeMeHTaNbHOro
obHOBNeHNs He npeaycMmatTpmBaeTcs. PesynbTaTtoM KoMaHAabl get_mc_portfolio
aBnseTa cTpyktypa <mc_portfolio >.

A Hanbosnee 6/m3kumM K dopmary oTBeTa Ha KomaHgy <command
id="get_united_portfolio" union="XXXXXXXXXXX" /> 6yaer BbI30B HOBOM1
KOMaHAbl 3arpoca rnoprgesis ¢ napaMmeTpamu:
<command id="get_mc_portfolio" union=" XXXXXXXXXXX" currency="false"
asset="false" money="true" depo="true" registers="true"/>

lae:

e currency BnsieT Ha fobassieHne B OTBETHYI CTPYKTypy AaHHbIX BuAa
<portfolio_currency currency=".."> (B 0oTBeTE Ha rMPEXHKWK KOMaHay
Takue gaHHble OTCYyTCTBOBAaJIn),

e asset Bimsetr Ha fgobasBrieHWe B OTBETHYIO CTPYKTYpy AaHHbIX 0 6a30BbiX

MHCTpyMeHTax (paHee OHu 6blin 06beAUHEHBI C WHCTPYMEHTAMU).
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lMpumep: <asset code="VTBR" name="BTb"),

e money B/MSIET Ha AobaB/ieHNe B OTBETHYIO CTPYKTypy MH@GopMaumm o
AeHexHoun no3muymn. [Mpuyem (BaxxHO!) Ternepb AEHEXHash no3uumns
pasaesieHa ro pbIHKam,

e depo Bnuser Ha paobaBiieHNE B OTBETHYK CTPYKTypy uHGopmaunn 06
MHCTpyMeHTax (security),

e register Bauser Ha p[ob6aB/ieHNE B OTBETHYI CTPYKTYpPY AaHHbIX BuAA
<value_part register="T0">.

3.26 get_max_buy_sell

Mony4yeHune VIHCIJOpMaLI,VIVI O MakKCMManbHO BO3MOXHbIX 06beMax 3asiBOK Ha MOKYMKY
M Ha nNpoAaaxy no nepevyncineHHbIM 6YMaI'aM Anga 3aAaHHOIro KjimeHTa uin roHMOHa

dopmaT KOMaHAbl C WCMOSIb30BAaHWMEM 3NeMeHTa security ans wnaeHTudukaumm
bymar:

<command id="get_max_buy_sell" client="koa knneHta" union="koa
OHWOHA" >
<security>
<market> BHyTpeHHU KOA pblHKa :integer </market>
<seccode> Koa nHCTpyMeHTa :string </seccode>
</security >
<security>
<market> BHyTpeHHUI KOA pblHKa :integer </market>
<seccode> Koa MHCTpyMeHTa :string </seccode>
</security>
</command>

PacueT npou3BOAUTCA ANS pexuMa TOoproB No yMon4yaHuiwo (3an1emeHT <board>
CTPYKTYpbl  <securities>). Pe3ynbTaTtoM KOMaHAbl $BNgeTCAa CTpyKTypa <
max_buy_sell>.

3.27 get_cln_sec_permissions

MonyuynTb CBOMCTBA KOHKPETHOrO0 WHCTPYMEHTa, AEWCTBYIOWME B OTHOLUEHUU
KOHKPETHOro KJneHTa.

<command id="get_cln_sec_permissions">
<security>
<board> npeHTudukaTop pexuma Topros </board>
<seccode> Koa MHCTpyMeHTa </seccode>
</security >
<client> knuneHT </client>
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<union> Ko lOHMOHa </union>
</command>

Pe3ynbTaToM KOMaHAbl ABASIeTCA CTpYKTypa <cln_sec_permissions>

3.28 Onepauum c onumoHamm (get_option_families,
get_family_strikes, get_options)

MonyyeHne wuHdOpMaUMM O AOCTYMNHbIX CEMENCTBax OMNUMOHOB AN 3a4aHHOro
nognexawero WHCTpyMeHTa. ®dopmaT KOMaHAbl C WCMNO/Ab30BAaHMEM 3JIEMEHTA
security ans naeHtudunkaumm ébymar

<command id="get_option_families">
<security>
<board> naeHtndunkaTop pexmma Topros <board>
<seccode>Koa nHcTpyMeHTa </seccode>
</security>
</command>

Pe3ynbTaTOM KOMaHAbl ABASETCA CTpyKTypa <option_families>.

MNMonyyeHme nHpopMaumm o AOCTYMHbIX CTpalikax 3alaHHOMr0 CEMENCTBA OMLMOHOB.
dopMaT KOMaHAbl C WCNO/b30BAaHMEM 3JIEMEHTa Security Aana wnaeHTUudukaumu
6ymar:

<command id="get_family_strikes">
<security>
<board> naeHTudunkaTop pexumma Topros <board>
<seccode>Koa MHCTpyMeHTa </seccode>
</security >
<mat_date>paTta B dopmate DD.MM.YYYY</ mat_date >
</command>

Pe3ynbTaTOM KOMaHAbl 9BnsieTcsa cTpykTypa < family_strikes>.
MonyyeHne MHPOpPMaLNM ONLUMOHOB NO CMUCKY TUKEPOB.
<command id="get_options">
<opt_code>Tunkep onunoHa :string</opt_code>

<opt_code>Tunkep onunoHa :string</opt_code>

<opt_code>Tukep onunoHa :string</opt_code>
</command>

Pe3ynbTaTOM KOMaHAbl IBNSIeTCSA CTPYKTypa <securities> nnn <options_failed>.
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4. CNUCOK BO3MOXXHbIX coobLeHnin, nepeaaBaeMbix
CallBack ¢pyHkuunmn

4.1 Uctopuuyeckue gaHHble

<candles secid=".." period="unaeHTndunkatop nepnoga" status=".."
board="nageHTndunkaTtop pexmma Topros" seccode="Kkoa MHCTpyMeHTa" >
<candle date="pata" open=".." high="..." low="..." close="..."
volume="..." oi="open_interest"/>
</candles>
secid :integer open :double
period :integer high :double
status :integer low :double
board :string close :double
seccode :string volume :integer
date :date oi :integer

MapameTp '"status" nokasbiBaeT, ocTanacb N1 ele WUcTopusi. Bo3MOXHble
3HaYeHus:

0 - aaHHbIX 60nble HeT (goyepnanu A0 AHA)

1 - 3aKa3aHHOEe KOJIMYECTBO BblAaHO (ecnu Haao eule - AenaTb eule 3anpoc)

2 - npogonxeHune cneayet (byaeTt ewe nopuns)

3 - TpebyeMble pAaHHble HeAOCTYMNHblI (eCTb CMbiCn nonpoboBaTb 3anpoCUTb
nosxe).

Open interest nepenaeTcs ToNbKo ANsa GpbOYEPCOB U ONLMOHOB.

Ans naeHTudukaumm UHCTPYMEHTA, K KOTOPOMY OTHOCATCHA CBEeYM, pEKOMEHAYEM
nosb3oBaTbCs Napon board+seccode. Secid octaBneH AN COBMECTUMOCTMW.
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4.2 CocTtosiHue cepBepa

<server_status id="ID cepsepa" connected="true/false/error"
recover="true/aTpmbyT oTcyTcTBYET" server_tz="umMsa TaMM30HbI cepBepa"
sys_ver="Bepcua cuctembl" build="6bung cepsepa"/>

id :integer
connected :string
recover :string
server_tz :string
sys_ver :integer
build :integer

[JaHHoe coobuieHne nepepaeTcs Mnocne BbINOHEHUS KOMaHAbl "connect", npwu
M3MEHEHNN COCTOSAHUS COeAMHEHUsI C CepBepoM B npouecce paboTbl, NMb6o no
kKoMaHae "server_status".

3HaveHneM aTpumbyTta id saBnaeTca MAEHTUPUKAUMOHHbIN HOMep cepBepa, C
KOTOPbIM B A@HHbLIN MOMEHT paboTaeT KOHHeKTOop.

ATpnbyT recover - HeobsazaTenbHbIM napameTp. Ero Hanuume o3HayaeT, 4To
KOHHEKTOp nNbITAaeTCqd BOCCTAaHOBUTb MOTEpPsSAHHOE CcoeAMHEeHWe C CcepBepoMm
(Haxo4nTCs B COCTOSIHUM peKaBepa).

Ecnn noTtepss coeaAnMHeHUs MpoucxXoauT Ha 3Tane noakawyveHns K cepsepy (To
eCTb KOorga 3arpyska HauyallbHblX AaHHbIX elle He BbIMOSIHEHA), KAUEHTY byaeTr
nepeaaHa CTpykTypa Buaa:

<server_status id="ID cepsepa" connected="false" recover="true"/>

MNpu 3TOM Ha 3Tane MOAK/YEHUA MOXET 6biTb NEepeAaHO HECKOJIbKO COO6LEeHMUIA
0 pekaBepe. Hanpumep, npu NOAKIOYEHUM MOryT 6biTb NMepeaAaHbl creayloume

CTPYKTYpbl:

<markets>...</markets>

<securities>...</securities>
<server_status id="ID cepBepa" connected="false" recover="true"/>
<securities>...</securities>
<server_status id="ID cepsepa" connected="false" recover="true"/>
<securities>...</securities>

<server_status id="ID cepBepa" connected="true"/>

Npwn noTepe coeanHEHUS C cepBepoM B npouecce paboTtbl (Nocne Toro, Kak CBA3b
C cepBepoM 6blsla ycnewHo YyCTaHoBNEHa, T.e. 3HadeHue connected="true" B
coctaBe <server_status> yxe 6bl10 nony4deHo), KnuMeHTy OyaeT nepenaHa
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CTPYKTYypa Buaa.

<server_status id="ID cepsepa" connected="true" recover="true"/>
[anee, B cny4dae ycnewHoro pekasepa, 6yaert nepegaHa CTpykTtypa:
<server_status id="ID cepsepa" connected="true"/>

Ecnn e pekaBep 3aKOHUYMUTCS Heygayem U coeaumHeHme C cepsepoMm byaet
noTepsHo, TO CTPYKTypa “server_status" 6yaet nmeTtb BUA:

<server_status id="ID cepBepa" connected="false"/>

Mpn 3Ha4yeHnn connected="error", Ter 6yaer coaepxaTtb coobueHne o6 owunbke.
ATpnbyThl id 1 recover 6yayT oTcyTCcTBOBaTh. Hanpumep:

<server_status connected="error">CepBep HegocTyneH</server_status>

[laHHasa CTpyKTypa MoOXeT ObITb MosiydyeHa B ciiydyae ecnm 6ubnnoteka He MoXeT
NOAKOUYNTBCSA K CepBeEpPY MO CNeayowmm npuynHam:

HEBEPHO yKa3aHbl JIOrMH/Naposb;

cepBep HeAoCTYMeH;

HEeT NpaB Ha MOAK/II0YEHNE K CEpPBEpPY;

He yAaeTcs OTKPbITb COeAMHEHME;

BHYTPEHHMX OLIMBKAX KOHHEKTOPA Npu MOAKIOYEHUN

i <server_status id="N" connected="true/false"> ortnpasnsercsa A8

- MHGOPMUPOBAHUS M0JIb30BATE/ISS O COCTOSIHUM 6unbsnoTtekun B cjy4dae
YCTaHOBKM/roTtepy CBSI3W C CEPBEPOM, B CJ/lydae Hayasa/3aBepLueHus
ripoyecca recover.

lNosiBrieHne CTpyKTypbl <server_status connected="error"> o3Hayaet, 4TO
rpou3soLusa ownbka rnpuv noAK/IOHEHUN K CEPBEPY.

lpy  nosiydeHun  CTPYKTYypbl <server_status  connected="error">
HeobxoaMMO BbIMOJIHSITb MOBTOPHOE COEAMHEHME, TaK Kak COeAMHEHMUE HeE
yCcTaHoBsieHo. HeobxoanMo ycTpaHuTb oOLlwunbKy (eciim 3T0 BO3MOXHO,
Haripyumep, B C/1ydae oLmnbKu B rnapaMeTpax yYeTHOM 3arimcm) n rnoBTOPUTb
rorbITKY MOAK/TIOYEHMUS.
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4.3 KnneHrtckue cuyerta

<client id="CLIENT_ID" remove="true/false">
<type>Tun kKnueHTta</type>
<currency>BantoTa (poHA0BOro noptdensa KaneHTa</currency>
<market>id pbiHka </market>
<union>kKoA KHUOHA </union>
<forts_acc>cuet FORTS </forts_acc>

</client>

id :string market :integer
remove :string union :string
type :string forts_acc :string
currency :string

[aHHble cooblweHns ANs KaX[oro W3 KJAMEHTCKMX CYEeTOB MnepenarTcs cpasy
nocne KoOHHekTa. Kpome TOro, 370 coobuweHne nepejaeTca B Clydae
nobasneHus/yganenns agmuHmcTtpatopoM TRANSAQ Joctyna K K/AMEHTCKOMY
CYeTy BO BpeMs TeKyLlen ceccuu.

Bo3MoxHble Tunbl KnmneHTa: spot (kaccosbin), leverage (nnedeson), margin_level
(MapxuHanbHbIn), mct (knneHt MMA).

NMapamMeTp remove roBOpuT 0 TOM, A06aBUNCS TN KNIMEHT UK yaanuncs. B cnydae
yOaneHus KJneHTa HUKaKnx CBOMCTB KIMEHTa NepenaHo He byaer.

Bantota ¢doHAoOBOro noptdens currency MoOXeT NpuHMMaTb cneayoume
3HaudeHuns: NA (ecnn KIneHT He nMmeeT poHaoBoro noptdens), RUB, EUR, USD.

Union - koa EauHoro lMopTdens, B KOTOPbIA BKAKYEH AaHHbIM KIWEHT. Ecnu
K/IMEHT He BK/IOYEH B IOHWMOH, TO 3NeMeHT <union> B CTpykType client
OTCYTCTBYET.

market - naeHTUdUKATOP pblHKA, Ha KOTOPOM pa3peweHo paboTaTb AaHHOMY
KNneHTy (3HaveHue id n3 cTpykTypbl markets).

forts_acc - cuer FORTS knueHta. Ecnm knmeHT He wmmeeTr cyeta FORTS, TO
3/1IEMEHT He nepepnaeTcs.
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4.4 1OCTYMNHbIE PbIHKU

<markets>
<market id="BHYTpeHHUN KO pbIHKA">Ha3BaHMe pblHKa</market>
</markets>
id :integer
Ha3BaHMe pblHKa :string

4.5 UncpopmMaumsa o0 AOCTYNHbIX Nepuoaax cBe4Yen

<candlekinds>
<kind>
<id>unpgeHTndukatop nepnoga</id>
<period>Konn4ecTBo CekyHA B nepuoae</period>
<name>HauMeHoBaHue nepuoga</name>
</kind>
</candlekinds>

id :integer
period :string
name :string
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4.6 CNNCOK MHCTPYMEHTOB

<securities>

<security secid="BHyTpeHHUN Koa" active="true/false">
<seccode> Koa MHCTpyMeHTa </seccode>
<instrclass>CnmMmBon kateropmmn (Knacca) MHCTpyMeHTa
</instrclass>
<board>WNpaeHTudunKaTop pexmnma Topros nNo yMoa4aHuUIo
</board>
<market>WNgeHTndunkatop pbiHka</market>
<currency>BantoTa HOMMHana MHCTpyMeHTa </currency>
<shortname>HaumeHoBaHne 6ymarn</shortname>
<decimals>KonnyectBo AeCATUYHbIX 3HAaKOB B
ueHe</decimals>
<minstep>LlUar ueHbi</minstep>
<lotsize>Pa3mep nota</lotsize>
<lotdivider>[lenutenb nota :integer</lotdivider>
<point_cost>CTtoMmMoCTb NyHKTa LeHbI</point_cost>
<opmask usecredit="yes/no" bymarket="yes/no"
nosplit="yes/no" fok="yes/no" ioc="yes/no "/>
<sectype>Twun 6ymaru</sectype>
<sec_tz>unma TanM3oHbl MHCTpyMeHTa (Tmna "Russian Standard
Time", "USA=Eastern Standard Time"), coaep>XuT cekuuto
CDATA</sec_tz>
<quotestype>0 - 6e3 ctakaHa; 1 - ctakaH Tmna OrderBook; 2 -
CTakaH Tmna Level2</quotestype>
<MIC>«kop 6upxu nuctuHra no craHgapty ISO</MIC>
<currencyid>BantoTa pacyeToB pexmMma TOPros rno yMoa4aHuto
<currencyid/>

</security >

</securities>

secid zinteger
active :string
seccode :string
instrclass :string
board :string
market :integer wnn :string (B cny4ae owunbkn)
currency :string
shortname :string
decimals zinteger
minstep :double
lotsize zinteger
lotdivider zinteger
point_cost :double
usecredit :string
bymarket :string
nosplit :string
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fok :string
ioc :string
sectype :string
sec_tz :string
quotestype :integer
MIC :string
currencyid :string

MaccuB MHCTPYMEHTOB BbIAAETCA aBTOMATMUYECKN NOC/Ee YCNELWHOro NoAKIOYEHMS
K cepsepy.

Cnep,yeT MMEeTb B BNAY, YTO CNMUCOK MHCTPYMEHTOB MOXET NpuUxXoanTb HE €4NHbIM
6J'IOKOM, d HECKOJIbKMMU, a TaKXeE B XoAe CECCUUN MO MEPE NMOAKMNIOYEHNA PbIHKOB,
n AMHaAMNYECKOIo noJiyyeHmnda goCtyna K otaes/ibHbIM MHCTPYMEHTAM.

Secid pencTBuTENneH B TeUYEHME CEeCCUM, NOCTOSIHHbIM YHUKaNbHbIM KJ/THOUYOM
MHCTPYMEHTa MexAay ceccusamu siBnsieTcs Seccode+Market.

ATpnbyT active ykasbiBaeT, sBnseTcsa nnM 6bymara Topryemon B 06bIYHOM pexume.
Ons HeTopryembix 6ymar He 6yayT Bo3BpawaTtbcs nonsa minstep, lotsize un
opmask.

B kauecTBe sectype MoOryT BCTpeuaTbCsl creaytowme nons:
Topryemble MHCTPYMEHTbI:

SHARE - akuuu

BOND - obnuraumm KoprnopaTuUBHbIE
FUT - ¢dbtouepcbl FORTS

OPT - onumoHsbI

GKO - roc. 6ymarwu

FOB - dbtouepcbl MMBbB

HeTopryemble (Bce kpoMme IDX NpuxoasT TONbKO C 3apybexHbiX nNowanok):

IDX - nHaoekcol

QUOTES - koTupoBku (npouue)
CURRENCY - BantoTHble napsbl
ADR - AP

NYSE - paHHble ¢ NYSE

METAL - meTannbl

OIL - HedTaHOM ceKTOp

Takxe:
ERROR - B cniyyae BHyTpeHHen ownbkn (He AOSIHKHO NOoSIBAATLCA)

Opmask Bo3BpawaeTcss TONbKO AN TOPryeMmblX MHCTPYMeHTOB (4Ns KOTOpbIX
active="true"), ero napameTpamMu aBNSOTCSA NapamMeTpbl 3a8BOK (CM. neworder).
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Opmask usecredit="yes" yka3sblBaeT Ha BO3MOXHOCTb MCMNOSIb30BAaHNS CBOMNCTBA
"Micnonb3oBaTb KpeauT" B Ananore BBoAa 3asBKW. Ona dblouyepcoB, HanpuMmep,
usecredit="no" (Bcerga).

CTOMMOCTb LWara ueHbl BblUNCASETCH Kak:

CTomMoCTb_wara_ueHbl = point_cost * minstep * 10~decimals

NMonyyeHHoOEe 3Ha4YeHne BbIpaXXeHo B Konewnkax. [nsa nepeBoaa 3HayeHUs B pybum
Heobxoanmo ero pasgenutb Ha 100.

& lNepeaaBaeMbivi B 3TOM CTPYKTYpPE PEXWUM TOProB M0 yMOJYaHUo (3/71€éMeHT
<board>) wucrnonb3yercs CcuUCTeEMON B TOM C/yyYae, KoOrAa BHELUHSIS
rnporpaMMa B KOMaHAax uMAeHTU@duUnMpyeT MHCTPyYMeHT C nomoLybo secid (a
He napbl seccode+board nan seccode+market).

3HayeHusi decimals, minstep, lotsize wu point_cost B 3TOM crivcke
MHCTPYMEHTOB [aHbl A711 pPEeXuma TOProB o0 yMOJIYaHUO. [aHHbIE
rnapaMeTpbl UHCTPYMEHTa A7 APYrux pPexXuMoB TOProB AOCTYrHblI B
CTPYKType <pit>.

Ansa nHctpymeHToB MMBbB, TOpryembix ogHOBpeMEHHO u B cektope T0 u B
cektope T+ "pexum ToproB rno yMosa4aHumio" onpeagensercs bpokepom. 3710
MOXKET 6bITb KaK pexum cektopa T0, Tak n pexum cektopa T+.
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4.7 NHdbopMmaumsa No MHCTPYMEHTY

<sec_info secid="unaeHtndunkatop bymarn">
<secname> roJIHoe HauMeHoBaHWe NHCTpyMeHTa</secname>
<seccode> Koa MHCTpyMeHTa</seccode>
<market>BHyTpeHHUIN KOA pblHKA </market>
<pname> eaAuHULbl U3MepeHns LeHbl</pname>
<mat_date> pgaTta noraweHuna</mat_date>
<clearing_price>ueHa nocnegHero knanpuHra (tonibko FORTS)
</clearing_price>
<minprice>MnHnManbHas ueHa (Tonbko FORTS)</minprice>
<maxprice>MakcnmanbHasa ueHa (tonbko FORTS)</maxprice>
<buy_deposit>I'O nokynaTtens (dbtovepcobl FORTS,
py6.)</buy_deposit>
<sell_deposit>I'O npogaBua (dbtoyepcobl FORTS,
py6.)</sell_deposit>
<bgo_c>I0 nokpbiTon nosmumnm (onumoHbl FORTS, py6.)</bgo_c>
<bgo_nc>I0 HenokpbITOM No3uumm (onumoHbl FORTS,
py6.)</bgo_nc>
<accruedint>Tekywunn HKA, pyb</accruedint>
<coupon_value>pa3Mep KynoHa, pyb</coupon_value>
<coupon_date>paaTa noraweHuns KynoHa </coupon_date>
<coupon_period>nepunoa BbinnaTtbl KynoHa, AHN</coupon_period>
<facevalue>HoMunHan obnuraumm nnm akumm, pyb</facevalue>
<put_call>Tnn onumona Call(C)/Put(P)</put_call>
<point_cost>CTtonMMoCTb NyHKTa UeHbl</point_cost>
<bgo_buy>ba3oBoe 'O noa NOKYnNKy Map>Xnpyemoro onumoHa
</bgo_buy>
<opt_type>mapxuHanbHbin(M)/npemna(P)</opt_type>
<lot_volume>konunuectso 6a3oBoro aktuea (FORTS)</lot_volume>
<isin>MexayHapoaHbIN NAEHTUPUKALUNMOHHBIN KO4 UHCTPYMEHTa
</isin>
<regnumber>HoMep rocyagapcTtBeHHOW permcrpaumm MHCTpPyMeHTa
</regnumber>
<buybackprice>LlleHa nocpo4Horo Bbikyna obnmraymu
</buybackprice>
<buybackdate>/lata aocpo4HOro Bbikyrna obsunraumnm
</buybackdate>
<currencyid>BantoTa pacyetoB<currencyid/>

</sec_info>

sec_id :integer minprice :double
secname :string maxprice :double
seccode :string buy_deposit :double
market zinteger sell_deposit :double
pname :string bgo_c :double
mat_date :date bgo_nc :double
clearing_price :double accruedint :double
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coupon_value :double bgo_buy :double
coupon_date :date lot_volume :integer
coupon_period :integer isin :string
facevalue :double regnumber :string
put_call :string buybackprice :double
opt_type :string buybackdate :date
point_cost :double currencyid :string

B CTpyKTypy BK/OYAOTCA TONIbKO T€ 3/IEMEHTbI, 3HAYEHNE KOTOPbIX OT/IMYHO OT
Hyns.

Sf1eMEeHTbI:

buy_deposit
sell_deposit
bgo_c
bgo_nc
bgo_buy

dbopMaTUpytoTcs cneayrowmm o6pasom:

e 3/1eMeHT He gobaBnsieTcss B CTPYKTYpY, €C/IM 3HaYeHUe COOTBETCTBYHOLEro
nosiga pasHo 0

e 35eMeHT ¢dopmMmaTmpyetcsa kKak [0-9]+.[0-9]{2}, ecnn 3HayeHWe nons He
pasHoO O
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4.8 O6HOoBNeHne nHdpopMaLMM MO MHCTPYMEHTY

<sec_info_upd>

<secid>ungeHTudpunkatop bymarn</secid>
<market>BHyTpeHHUN KOA pblHKa</market>

<seccode> Koa MHCTpyMeHTa</seccode>
<minprice>MnHMManbHas ueHa (Tonbko FORTS)</minprice >
<maxprice>MakcnmanbHasga ueHa (Tonbko FORTS)</maxprice >
<buy_deposit>I'O nokynaTtens (dbtodepcobl FORTS, py6.)
</buy_deposit>

<sell_deposit>I'O npoaaBua (dbtouepcobl FORTS, py6.)
</sell_deposit>

<bgo_c>I0 nokpbiTon nos3uumm (onunoHbl FORTS, py6.)</bgo_c>
<bgo_nc>I0 HenokpbiTOM Nno3uumm (onumoHbl FORTS, py6.)
</bgo_nc>

<bgo_buy>ba3oBoe 'O noa NOKYNKy Map>XnpyeMmoro onuuoHa
</bgo_buy>

<point_cost>CTtonMMoCTb NyHKTa UeHbl</point_cost>

</sec_info_upd>

secid :integer
market :integer
seccode :string
minprice :double
maxprice :double
buy_deposit :double
sell_deposit :double
bgo_c :double
bgo_nc :double
bgo_buy :double
point_cost :double
DJIEMEHTHI:

e buy_deposit

e sell_deposit

e bgo_c

e bgo_nc

e bgo_buy

dopMaTupytoTca cneaytowmm obpasom:

ay1EME

HT He A06aBnseTca B CTPYKTYpPY, €C/IM COOTBETCTBYOLlEe rnosie He

NpuLLIO OT cepBepa

aneMe
3Haue
aneMe
cepse

HT dopmaTtupyetcs kak 0.00, ecnn nose NpuUWwNo OT cCcepBepa MU ero
Hune pasHo O

HT ¢dopmatupyetcs kak [0-9]+.[0-9]{2}, ecnn none npuvwno oT
pa n ero 3HayeHune He paBHo 0
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4.9 KOTUPOBKMU NO MHCTpyMeHTy(aM)

<quotations>
<quotation secid ="BHyTpeHHUIN KO4" >

<board>WaeHTndunkaTop pexxnma TOpros no yMos4aHuto
</board>
<seccode> Koa MHCTpyMeHTa </seccode>
<accruedintvalue>HK/ Ha gaTy TOpros B pacyeTe Ha oaHy
bymary, py6.</accruedintvalue>
<open>lleHa nepBon caenkmn</open>
<waprice>CpegHeB3BelleHHas ueHa</waprice>
<biddepth> Kon-Bo noToB Ha NOKYMNKy Mo Ny4wen ueHe
</biddepth>
<biddeptht>CoBokynHbin cnpoc</biddeptht>
<numbids>3asaBoK Ha Nokynky</numbids>
<offerdepth>Kon-Bo noToB Ha npoaaxy No ny4yluen
neHe</offerdepth>
<offerdeptht>CoBokynHoe npeanoxeHne</offerdeptht>
<bid>Jly4ywas koTupoBka Ha nokynky</bid>
<offer>Jlyuywasa koTupoBka Ha npoaaxy </offer>
<numoffers>3asaBok Ha npoaaxy</numoffers>
<numtrades>Cpapenok</numtrades>
<voltoday>06beM coBepLUeHHbIX cAesioKk B noTax</voltoday>
<openpositions>06uwee KONNMYeCTBO OTKPbITbIX
no3nunn(FORTS)</openpositions>
<deltapositions>W3M.0TKpPbITbIX
no3munn(FORTS)</deltapositions>
<last>Lllena nocneagHen caenkn</last>
<quantity>06bem nocnenHen caenku, B notax.</quantity>
<time>BpeMs 3aknoueHnsa nocnegHen caenkmn</time>
<change>WN3MeHeHMe LueHbl nocneaHen caenkn rno OTHOLEHUIO
K LeHe nocnegHen caenku npeablayLiero ToproBoro
AHa</change>
<priceminusprevwaprice>LleHa nocnegHen caenku K oueHKe
npeablaywero gHa</priceminusprevwaprice>
<valtoday>06bem coBeplUeHHbIX CAENOK, MNH. pyb</valtoday>
<yield>/[1o0XoAHOCTb, NO LeHe nocneaHen caenkn</yield>
<yieldatwaprice>oxoaHOCTb NO CpeaHEB3BELUEHHOM
ueHe</yieldatwaprice>
<marketpricetoday>PbIlHOYHas LeHa NO pe3ysibTaTaM TOPros
cerogHsilwHero gHs</marketpricetoday>
<highbid>Haunbonblasa ueHa cnpoca B Te4eHne ToOprosomn
ceccnn</highbid>
<lowoffer>HanMeHbluasa ueHa NpeanoXeHus B TeveHue
Toproeon ceccun</lowoffer>
<high>MakcnmanbHasa ueHa caenkmn</high>
<low>MwuHMUManbHaa ueHa caenkmn</low>
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<closeprice>LleHa 3akpbiTusa</closeprice>
<closeyield>[doxoaHoCTb NO UeHe 3aKkpbiTusa</closeyield>
<status>CTtaTyc «TOproBble onepaumu
pa3pelleHbl/3anpelleHbl» </status>
<tradingstatus>CocTosaHune TOoproson ceccmm no
MHCTpYMeHTYy </tradingstatus>
<buydeposit>I0O nokynok/nokp</buydeposit>
<selldeposit>I'O npogax/Henokp</selldeposit>
<volatility>BonatuneHocTtb </volatility >
<theoreticalprice>TeopeTnyeckas ueHa</theoreticalprice>
<bgo_buy>Bba3zosoe 'O nog NoKynKy Map>Xupyemoro onumoHa
</bgo_buy>
<point_cost>CTtoMMOCTb NyHKTa LeHbl</point_cost>
<lIcurrentprice> OduumanbHaa Tekywasa ueHa bupxm
</lcurrentprice>

</quotation>

<quotation secid ="BHyTpeHHUN KO4" >

</quotation>
</quotations>

secid :integer
board :string
seccode :string
accruedintvalue :double
open :double
waprice :double
biddepth :integer
biddeptht :integer
numbids :integer
offerdepth :integer
offerdeptht :integer
bid :double
offer :double
numoffers :integer
numtrades :integer
voltoday :integer
openpositions :integer
deltapositions :integer
last :double
quantity :integer
time :date
change :double
priceminusprevwaprice :double
valtoday :double
yield :double
yieldatwaprice :double
marketpricetoday :double
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highbid :double
lowoffer :double
high :double
low :double
closeprice :double
closeyield :double
status :string
tradingstatus :string
buydeposit :double
selldeposit :double
volatility :double
theoreticalprice :double
bgo_buy :double
point_cost :double
Icurrentprice :double

MNepenaeTcs nocne NOANMCKU NMyTeEM KoMaHAbl subscribe. B coobuieHnn B nepsbiit
pa3 rMepenarTCss BCe peneBaHTHble WMHCTPYMEHTY MOoAsA, AN KOTOPbIX UMEHTCSH
aKTyasibHble AaHHble, BNOCNeACTBUM NepeaatoTcsl TONIbKO U3MEHEHHbIE NOos.

4.10 Caenku no MHcTpyMmeHTy(am)

<alltrades>

<trade secid ="BHYTpeHHUN KOA4" >

<seccode> Koa MHCTpyMeHTa </seccode>
<tradeno>6upxeBon HoMep caenkmn</tradeno>
<time>BpeMsa caenkun</time>

<board> HaunMmeHoOBaHue 6opaa </board>
<price>ueHa caenkun</price>

<quantity>o06bem caenkn</quantity >
<buysell>nokynka (B) / npoaaxa (S)</buysell>
<openinterest>K0n-BO OTKPbITbIX MO3MLNIA HA CPOYHOM
pbiHKe</openinterest>

<period>llepuoa ToproB (O - oTkpbIiTe, N - Topru, C -
3aKkpblTne)</period>

</trade>
<trade secid ="BHYyTpeHHUN KOA4" >

</trade>
</alltrades>

secid
seccode
tradeno
time
board

:integer price :double
:string quantity :integer
:integer64 buysell :string
:date openinterest :integer
:string period :string
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MNepenaetcs nocne noANMCKWM MNyTeM KoMaHAbl subscribe. B cooblieHnn MoryT
6bITb NepeaaHbl He BCe MO, @ TONbKO Te, Y KOTOPbIX €CTb 3HAUEHUS.

NHdopmauma no cnegkam PrC, PEMNO v caenkam nNO HeNoAHbIM J10TaM He
nepeaaeTcs.

MapameTp open interest nepeaaeTcsa ToNbKO ANt GblOUYEPCOB U OMLNOHOB.
, leperoBopHbie caenku nepeaarTcs B alltrades nycrbiM T3rom:

<alltrades>
</alltrades>

4.11 Thy6buHa pbiHKa NO MHCTpyMeHTy(aM)

<quotes>

<quote secid ="BHYTpeHHUN KOA4" >
<board>WNpaeHTuduKaTop pexmma TOpros no yMoa4aHuio
</board>
<seccode> Koa MHCTpyMeHTa </seccode>
<price>ueHa</price>
<source> VICTOYHUK KOTUPOBKU (MapkeTMenkep)</source>
<yield>poxoaHocTb (aKTyanbHO TONbLKO AN
obnuraymn)</yield>
<buy>konuuyectso 6ymar k nokynke</buy>
<sell>konunuectBo 6ymar Kk npogaxe</sell>

</quote>

<quote secid ="BHyTpeHHMN KOA4" >

</quote>

</quotes>

secid zinteger
board :string
seccode :string
price :double
source :string
yield :integer
buy zinteger
sell :integer

MNepenaetca nocne noaAnNMCKM NyTeM KoMaHAabl subscribe. B coobweHun
rnepenaroTcs He BCe MNOJiA, @ TONIbKO Te, Y KOTOPbIX U3MEHWU/IUCb 3HAYEHUS.

Knio4yoMm, uMAEHTUOUUMPYIOWMM CTPOKY B «CTakaHe» ans 60nbLIMHCTBA
WHCTPYMEHTOB, ABNSETCS 3HAYEHME 3NEMEHTa price.
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[Ona HEeKOTOpbIX MHCTPYMEHTOB B COCTaBe CTPYKTypbl quote nepepaeTtcs Takxe
3/1EMEHT source. B 3ToM cnyyae B KauecTBe Kto4a, UAEHTUDULNPYIOLWErO CTPOKY
B «CTakKaHe», HY>XHO NpuHMMaTb napy price + source.

e 3HauyeHue «-1» B none buy o3Ha4daeT, UTO B AAHHOW CTPOKE <«CTakKaHa»
60/blle HET 3a9BOK Ha MOKYMKY.

e 3HauyeHue «-1» B none sell o3HayaeT, 4YTO B AAHHOM CTPOKE «CTakKaHa»
6oNnblUe HET 3asiBOK Ha Mpoaaxy.

e 3HauyeHue «-1» ogHoBpeMeHHO M B none sell 1 B none buy o3HavaeT, 4uTO
CTpOKa C AaHHOM UeHOn (MM C AaHHbIM 3Ha4YeHWeM napsbl price + source)
yAaneHa U3 «CctakaHa».

60



%
e

TRANSAQ XML Connector. OnucaHue dUHam

4.12 3asBka(M) KAMeEHTa

<orders>

<order transactionid ="uaeHTndunkaTop TpaH3aKkuun cepBepa

Transaq">
<orderno>6upxeBon HoMep 3asiBKM</orderno>
<secid>unpeHTndunkatop bymarn</secid>
<board>wunaeHtTudukatop bopaa</board>
<seccode>Koa MHCTpyMeHTa</seccode>
<client>nageHTndunkaTop KaneHta</client>
<union>Koa vOHMOHaA </union>
<status>cTaTyc 3aaBku (CM. HMXe B Tabnuue 5)</status>
<buysell>nokynka (B) / npogaxa (S)</buysell>
<time>BpeMs permcrpaumm 3asBku bupxen</time>
<expdate>paTta akcnmpaummn (Tonbko ana ®OPTC)</expdate>
(3apaetcsa B dopmaTe 23.07.2012 00:00:00 (He obsazaTenbHO)
<origin_orderno>6up>xeBon HoMep 3asaBkn</origin_orderno>
<accepttime>BpeMa perncrpaunm 3asgBkn cepsepomM Transaq
(TonNbKO AN YCNOBHbIX 3as89BOK)</accepttime>
<brokerref>npumeyaHne</brokerref>
<value>o06beM 3as89BKM B BastOTe MHCTpyMeHTa</value>
<accruedint>HK/[</accruedint>
<settlecode>Kopa noctaBku (3HauyeHne 6upxun, onpeaenstouee
npasusa pacyeToB - CMOTpUTe nogpobHee B OKYMeEHTax
bupxun)</settlecode>
<balance>HeynoBneTtBopeHHbIN OCTaTOK 06beMa 3asiBKM B
notax (KoHTpakTax)</balance>
<price>LlleHa</price>
<quantity>Konunuecrso</quantity>
<hidden>CkpbITOe kKonn4yecTso B fiotax</hidden>
<yield>[oxogHocTb</yield>
<withdrawtime>BpeMsa cHaTna 3asaBkun, 0 angd
aKTuBHbIX</withdrawtime>
<condition>Ycnosue, cM. hewcondorder</condition>
<conditionvalue>LleHa gnsa ycnoBHou 3asBku, nnbo
obecneyeHHOCTb B npoueHTax</conditionvalue>
<validafter>c kakoro MmomMeHTa BpeMeHn gencremntenoHa (CM.
newcondorder)</validafter>
<validbefore>pf0 Kakoro MOMeHTa AeNCTBUTENBbHO (CM.
newcondorder)</validbefore>
<maxcomission>MaKkcuManbHad KOMUCCUSA NO CcAesIKaM
3a8aBKMU</maxcomission>
<within_pos>WcnonHnTb yCoBHYIO 3as8BKY B 0bbeme, He
npesbiwatwemMm obbeM NO3NUMN HAa MOMEHT UCMOJSTHEHUS
(true/false) </ within_pos >
<result>coobweHne 6upxxn B cnyyae oTkasa BbICTaBUTb
3asaBKy</result>

</order>
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<stoporder transactionid="nageHTndukartop crona">

<activeorderno></activeorderno>
<secid></secid>
<board></board>
<seccode>Koa MHCTpyMeHTa</seccode>
<client></client>
<union>Koa tOHMOHA </union>
<buysell></buysell>
<canceller></canceller>
<alltradeno></alltradeno>
<validbefore></validbefore>
<author></author>
<accepttime></accepttime>
<linkedorderno></linkedorderno>
<expdate></expdate>
<status></status>
<stoploss usecredit="yes/no">
<activationprice></activationprice>
<guardtime></guardtime>
<brokerref></brokerref>
<quantity></quantity>
<bymarket/>
<orderprice></orderprice>
</stoploss>
<takeprofit>
<activationprice></activationprice>
<guardtime></guardtime>
<brokerref></brokerref>
<quantity></quantity>
<extremum></extremum>
<level></level>
<correction></correction>
<guardspread></guardspread>
</takeprofit>
<withdrawtime>BpeMsa cHaTna 3asaskun, 0 angd
aKTUBHbIX</withdrawtime>
<result>coobleHne 6Upxun B Ciy4yae 0TKa3a BbICTaBUTb 3a9BKY
</result>

</stoporder>

</orders>

<order>
transactionid :integer
orderno zinteger64
secid zinteger
board :string
seccode :string
client :string
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union :string
status :string
buysell :string
time :date
expdate :date
origin_orderno :integer64
accepttime :date
brokerref :string
value :double
accruedint :double
settlecode :string
balance :integer
price :double
quantity :integer
hidden :integer
yield :double
withdrawtime :date
condition :string
conditionvalue :double
validafter :date
validbefore :date
maxcomission :double
within_pos :string
result :string

<stoporder>
transactionid :integer
activeorderno :integer64
secid :integer
board :string
seccode :string
client :string
union :string
buysell :string
canceller :string
alltradeno :integer64
validbefore :date
author :string
accepttime :date
linkedorderno :integer64
expdate :date
status :string
<stoploss>
usecredit :string
activationprice :double
guardtime :date
brokerref :string
quantity :integer nnn :double (B cnyyae %)
orderprice :double

<takeprofit>
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activationprice :double
guardtime :date
brokerref :string
quantity :integer vnn :double (B cnydae %)
extremum :double
level :double
correction :double
guardspread :double
withdrawtime :date
result :string

MNepenaetTcs aBTOMaTMYECKWM TOC/Ee YCTAHOBKW COEAMHEHMS, a Takxe nocne
N3MEHEeHUs Kakoro-nnbo M3 nonei. B nocneaHem cnydae nepenaroTcs TONbKO
n3MeHuBlIMECA nonsa. B Takmx coobuwleHMax AN YCNOBHbIX — 3asBOK
naeHTMduKaTopom aBnseTcs transactionid, ana Bcex octanbHbIX — oderno.

Transactionid - 3To nageHTUdMKaTOp TpaH3aKkuun cepeepa Transaq, HEU3MEHHOCTb
KOTOPOro rapaHTMpyeTCsl BHYTPU TEKYLLEro ceaHca CBs3u ¢ cepsepoM. OH CyXuT
ANa nAeHTUPUKaUMM YCNOBHbIX 3a9BOK, @ TakXe 3asBOK, OTK/IOHEHHbIX Bupxen.
NMocne BbICTaBNeHMs 3asiBKM Ha 6upXy, en npucBamBaeTcs napameTp orderno -
3TO MOCTOSIHHbIN MAEHTUMUKATOP 3asBKW, KOTOPbIA He MeHsAeTcs BMIOoTb A0
OKOHYaHMs BUpPXXeBOM TOProBON Ceccuu.

[na cTton-3adBOK MoJsId COOTBETCTBYIOT aHanoraMm npu BbICTaB/IEHUM 3a4BOK.
CraTycCbl CTOM-3asBOK M 06bIYHbIX 3asBOK pa3zinyaloTCcAa - CMOTPUTE UX CMNUCOK B
KOHLUE AOKYMEHTauunnu. Jltoboe un3 nonem Moxet OTCyTCTBOBATb, €CJZIN OHO
HeaKTyaJibHO UJIN HE 6b1510 3a4aHo NMpwn BbICTaBJIEHNN 3adBKW.

3HaveHune <status> cancelled u HyneBoe 3HaueHue aneMmeHTa <withdrawtime>
O3HayaeT, YTO 3asiBKa HaxoAMTCs B NpoLecce CHATUS.

HeHyneBoe 3HaudyeHume <withdrawtime> npu 3HauyeHunm <status> cancelled
O3HayaeT, YTO 3asiBKa CHATa.

Alltradeno - 6upxeBOoM pernucTtpaumoHHbIN  HOMEp CAENKWU, HABUBLUENCS
OCHOBAHMEM ANA rnepexona CTorna B TEKYyLee COCTOSAHMUE.

Canceller - ngeHTndukKaTop Tpenaepa, KOTopbli OTMEHU CTonm.

Activeorderno - HoMep 3aaBKWM BupXeBOoW perucTtpaumoHHbIN HOMEp 3asiBKW,
BbICTaB/IEHHOM Ha PbIHOK B pe3yfibTaTe MCNOJSIHEHUSA CTOnMa.

Maxcomission — 3TO MaKCcMMasibHasd KOMUCCUSA, KOTopasi MOXeT 6biTb B3ATa Mo
caenkam no 3TOM 3asaBKe. daKkTnyecku nokasblBaeT, CKOJIbKO
AeHer 3ab10KMpoBaHO Mo KOMUCCUIO AN AaHHOM 3asaBKU. Maxcomission byaer
HEeHy/IeBbIM MOKa 3asiBKa aKTMBHa M paBeH Hyno and 3asasok ®OPTC mn ana BCEX
YC/TOBHbIX 3a9BOK.
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4.13 Cpenka(n) knneHTa

<trades>
<trade>
<secid>WNpeHTndunkatop bymarn</secid>
<tradeno>Homep caenkun Ha bupxe</tradeno>
<orderno>Homep 3asBKM Ha bupxe</orderno>
<board>WpeHTndukatop 6opaa</board>
<seccode> Koa MHCTpyMeHTa </seccode>
<client>WNgeHTndukatop knneHta</client>
<union>Koa toHMOHa</union>
<buysell>B - nokynka, S - npogaxa</buysell>
<time>BpemMsa caenkmn</time>
<brokerref>npumeuvanne</brokerref>
<value>o06bem caenkmn</value>
<comission>komMmuccma</comission>
<price>ueHa</price>
<items>Ko0s-BO MHCTPYMEHTA B CAeNKax B WTyKax </items>
<quantity>konuyecTso notos</quantity>
<yield>poxoaHocTb</yield>
<accruedint>HK/[</accruedint>
<tradetype>Ttun caenku: ‘T’ - obbiyHasa ‘N’ - PMNC ‘R’ - PEMNO
‘P’ — pasmeweHne</tradetype>
<settlecode>kopa nocraBkn</settlecode>
<currentpos>TekyLiaa no3numsa no MHCTpPyYMeHTy </currentpos>
<bypass>Illpu3Hak BHebupxxesoun caenkum, 1 nam none
otcyTcByeT </bypass>
<venue>llnowaaka (execution place)</venue>
</trade>
</trades>
secid :integer comission :double
tradeno :integer64 price :double
orderno :integer64 items :integer64
board :string quantity :integer64
seccode :string yield :double
client :string accruedint :double
union :string tradetype :string
buysell :string settlecode :string
time :date currentpos :integer64
brokerref :string bypass :integer
value :double venue :string

MNepenaetcs aBTOMaTM4YeCKM TOCAe YCTaHOBKM  coeauMHeHus  (ans  yxe
COBEPLUEHHbIX CAENOK), @ TaKXe Mo Mepe NosiBNEeHNs HOBbIX CAEOK.
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4.14 lNMo3nummn KJIMeHTa

<positions>
<money_position>
<currency>Kog BantoTbl </currency>
<markets>
<market>BHyTpeHHUN KOA pblHKa</market>

<market>BHyTpeHHUN KOA pblHKa</market>
</markets>
<register>Perncrp ydyeta</register>
<asset>Kopa Bnaa cpeacre</asset>
<client>NpgeHTndunkatop knneHta </client>
<union>Kopg OHMOHa </union>
<shortname>HaumeHoBaHne Buaa cpeacre</shortname>
<saldoin>Bxoasawmin octatok</saldoin>
<bought>KynneHo</bought>
<sold>lpogaHo</sold>
<saldo>Tekywee canbao</saldo>
<ordbuy>B 3asBKax Ha NoKynky + kKommuccma</ordbuy>
<ordbuycond>B ycnoBHbIX 3asBKax Ha nokynky</ordbuycond>
<comission>CyMMa cnmMcaHHOM KOMUCCMmM</comission>
</money_position>
<sec_position>
<secid>Kopg nHcTpyMeHTa</secid>
<market>BHyTpeHHUN KOA pblHKa</market>
<seccode>Koa nHctpyMmeHTa</seccode>
<register>Perncrtp yuyeta</register>
<client>WNgeHTndpukatop knneHta</client>
<union>Kopa OHMOHa </union>
<shortname>HanMeHoBaHue MHCTpyMeHTa</shortname>
<saldoin>Bxoasawmin octatok</saldoin>
<saldomin>HecHunxaembln ocTtaTok</saldomin>
<bought>KynneHo</bought>
<sold>lpogaHo</sold>
<saldo>Tekyliee canbgo</saldo>
<ordbuy>B 3asBkax Ha nokynky</ordbuy>
<ordsell>B 3asBkax Ha npogaxy</ordsell>
<amount>Tekywasa oueHka CTOMMOCTX NO3ULMK, B BaatoTe
WHCTpyMeHTa</amount>
<equity>TekyLiaa oueHkKa CTOMMOCTM NO3MLMKn, B pybnax
</equity>
</sec_position>
<forts_position>
<secid>Kopg nHcTpyMeHTa</secid>
<markets>
<market>BHyTpeHHUN KOA pblHKa</market>
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<market>BHyTpeHHM KOA pblHKa</market>
</markets>
<seccode>Koa MHCTpyMeHTa</seccode>
<client>WNgeHTndukatop knmeHta</client>
<union>Koa vOHMOHaA </union>
<startnet>Bxoaswas no3nymsa no MHCTpyMeHTy</startnet>
<openbuys>B 3aaBkax Ha nokynky</openbuys>
<opensells>B 3asaBkax Ha npoaaxy</opensells>
<totalnet>Tekywas no3uuma nNo MHCTpyMeHTy </totalnet>
<todaybuy>KynneHo</todaybuy>
<todaysell>lpogaHo</todaysell>
<optmargin>Mapxa onsa MapXupyembix
onumoHoB</optmargin>
<varmargin>BapunaunoHHasa Mapxa</varmargin>
<expirationpos>0OnuMoHOB B 3adBKax Ha
ncnonHeHmne</expirationpos>
<usedsellspotlimit>06beM ncnonb3o0BaHOro cCNOT-MMMUTa Ha
npoaaxy </usedsellspotlimit>
<sellspotlimit>Tekywnin cCNoT-NMMUT Ha NpoAaxy,
yCTaHoBJ/ieHHbIn Bbpokepom</sellspotlimit>
<netto>HeTTO-NO3MuUMA NO BCEM MHCTPYMEHTaM AAaHHOIO
cnoTta</netto>
<kgo>koadppuumeHT N0 gna cnota</kgo>

</forts_position>

<forts_money> - aeHbrn ®OPTC
<client>WNgeHTndukatop knmeHta</client>
<union>Kopa toHMOHa </union>
<markets>

<market>BHyTpeHHUN KOA pblHKa</market>

<market>BHyTpeHHUN KOA pblHKa</market>
</markets>
<shortname>HaumeHoBaHWe BMaa cpeacres</shortname>
<current>Tekywmne</current>
<blocked>3abnoknposaHo</blocked>
<free>CBoboaHbie</free>
<varmargin>0nep. Mapxa</varmargin>
</forts_money>
<forts_collaterals> - 3anoru ®OPTC
<client>WNgeHTndurkatop knmeHta</client>
<union>Kopa toHMOHa </union>
<markets>
<market>BHyTpeHHUN KOA pblHKa</market>

<market>BHyTpeHHMN KOA pblHKa</market>
</markets>
<shorthame>HaumeHoBaHue Bmnaga cpeacre</shortname>
<current>Tekywmne</current>
<blocked>3abnokuposaHo</blocked>
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<free>CBoboagHo</free>
</forts_collaterals>
<spot_limit> - numntel ®OPTC
<client>WNgeHTndukatop knmeHta</client>
<union>Koa vOHMOHaA </union>
<markets>
<market>BHyTpeHHUN KOA pblHKa</market>

<market>BHyTpeHHUN KOA pblHKa</market>
</markets>
<shortname>HanmMeHoBaHuWe BMaa cpeacres</shortname>
<buylimit>Tekywmnn numut</buylimit>
<buylimitused>3abnoknposaHo numnta</buylimitused>
</spot_limit>
</positions>

<money_position>

currency :string
client :string
union :string
market :integer
register :string
asset :string
shortname :string
saldoin :double
bought :double
sold :double
saldo :double
ordbuy :double
ordbuycond :double
comission :double
<sec_position>
secid :integer
market :integer
seccode :string
register :string
client :string
union :string
shortname :string
saldoin :integer64
saldomin :integer64
bought :integer64
sold :integer64
saldo :integer64
ordbuy :integer64
ordsell :integer64
amount :double
equity :double

<forts_position>
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secid zinteger
market :integer
seccode :string
client :string
union :string
startnet :integer
openbuys :integer
opensells :integer
totalnet :integer
todaybuy :integer
todaysell :integer
optmargin :double
varmargin :double
expirationpos :integer64
usedsellspotlimit :double
sellspotlimit :double
netto :double
kgo :double

<forts_money>
client :string
union :string
market :integer
shortname :string
current :double
blocked :double
free :double
varmargin :double

<forts_collaterals>
client :string
union :string
market :integer
shortname :string
current :double
blocked :double
free :double

<spot_limit>
client :string
union :string
market :integer
shortname :string
buylimit :double
buylimitused :double

NepenaetTca aBTOMaTU4YeCKM MOCAe YCTaHOBKM COeAMHEHMUSs, a TakKxe Nno Mmepe
MNOABNEHUSA HOBbIX MO3ULMN U U3MEHEHUMN KaKoro-nmnbo m3 nonen. B nocnegHem
cny4yae nepefaroTcs TO/IbKO U3MEHUBLUMECS NONS.

dnemeHT markets B CTpykType money_position ycTaHaBnmBaeT 3aBUCUMMOCTb
MeXAy AEHEeXHbIMU MO3UUUAMU KIIMEHTA U pPbIHKaMW, Ha KOTOPbIX WX MOXHO
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Mcnonb30BaTb.

Forts_position Bo3BpawaetTca Ana @bOYepcoB, OMNUMOHOB, NO3MUMK 1O
nHcTpyMeHTaM PTC CraHgapT.

Tern kgo, netto, sellspotlimit n usedsellspotlimit oTaatoTcs TonbKo ANS NoO3nunin
MO MHCTPYMEHTaM, ABAAKWMMCA «rnaBHbiMK crnoTamMu» PTC CtaHaapT.

B forts_position Bo3BpawatoTcs Bcerga Bce nons Ans nobbiXx MHCTPYMEHTOB.
MNons, KOTopble HE MMEKT CMbICNa A/ MHCTpyMeHTa (Hanpumep, varmargin ans
OMUMOHOB), BO3BPALLAIOTCS C HYNEBbIM 3HAYEHUEM.

Habop AaHHbIX B CTpyKTypax <money_position> n <sec_position> 3aBucut ot
3Ha4YeHnda 235eMeHTa micex_registers B komaHae connect. Ecnm 3HaueHune
aNleMeHTa micex_registers 3agaHo kak false, To B <money_position> wu
<sec_position>. ansa doHaoBoro poiHka MMBB 6yayT oTaaBaTbCs TObLKO AAHHbIE
c peructpom "TO". Ecnm micex_registers=true, 10 B <money_position> u
<sec_position> gna ¢doHAoBoro peiHka MMBB 6yayT oTAaBaTbCs AaHHbIE NO BCEM
perncrpam, a Takxe 6yaeTt npuMcyTCcTBOBaTb 3/1EMEHT <register>, onpeaenstowmm
YYETHbIAN PerncTp No3uumm.

B cnyyae Hannumnga B KoOMaHAae connect anemMeHTa
<push_u_limits>lepuoa B cekyHaax</push_u_limits>

BCSKWUN pa3 Npuv BO3HWUKHOBEHWUWN CYLWECTBEHHbIX COBbITUIN (M3MEHEHNE COCTOSIHUS
3asiBOK WM CAENOK K/IMEHTOB KHWMOHA), HO He pexe 4yeM oauH pa3 B N cekyHA
byneT nepenaHa CTpykTypa cneayrouwero snaa:

<positions>
<united_limits union="kopa tOHMOHa" >
<open_equity>Bxoaduwada oueHKka CTOMMOCTM e4UHOro
noptdensa</open_equity>
<equity>TekyLlaa oueHKa CTOMMOCTM eamHoro noptdens
</equity>
<requirements>HauanbHble TpeboBaHusa </requirements>
<free>CBoboagHble cpeacrtea </free>
<vm>BapuauunoHHasa mapxa FORTS </vm>
<finres>®unHaHCcOBbLIN pe3ynbTaT nocnegHero knMpmuHra FORTS
</finres>
<go>Pa3mep Tpebyemoro 'O, nocumTaHHbIN 6upxen FORTS
</go>
</united_limits>
<positions>
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union :string

open_equity :double
equity :double
requirements :double
free :double
vm :double
finres :double
go :double

Takxe anga kKaxporo knaneHta ®OPTC, Bxoaswero B HOHWOH, byaeT nepeaHa
CTpYKTYypa:

<positions>
<forts_money>
<client>KnueHnt </client>
<union>KOHMOH </union>
<current>Tekywwue B ElN </current>
<free>CBoboaHble B Ell </free>
</forts_money>

</positions>

client :string
union :string
current :double
free :double

B cnyyae Hannumng B KOMaHAae connect aneMeHTa

<push_pos_equity>llepunog B cekyHaax</push_pos_equity>
pa3 B N ceKkyHA BbIMNOJHAETCS MHPOPMUPMUPOBAHME MOSIb30BATENS O TeKyLewn
CTOMMOCTW MO3UUKNIA - NepefaeTcs MacCcuB CTPYKTYp <positions><sec_position>,
COOTBETCTBYIOLIMX MHOXECTBY VYAEPXMBAEMbIX KJAWEHTaMM no3mumm  (3a
ncknodeHmem nosnumm FORTS).

Mons amount n equity nepenatoTca TONbKO B Ciy4ae Hann4umsa B KOMaHAae connect
aNleMeHTa <push_pos_equity>.
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4.15 JInMnTbl KINEHTa Ha CPOYHOM pbliHKe

<clientlimits client="knuneHt">
<cbplimit>cTonMOCTHON AUMUT OTKPbITbIX No3numnn (CJTOMN CpoyH.
pbIHOK MMBBE) </cbplimit>
<cbplused>cTonmMocTHas oueHka TeKyLwmx YncTbix nosmumm (COYIT
CPO4H. pblIHOK MMBB) </cbplused>
<cbplplanned>COUIl ¢ yyeToM aKTMBHbIX 3a9BOK (CPOYHbIA PbIHOK
MMBB) </cbplplanned>
<fob_varmargin>Bap. Map>xa CpO4YHOro pblHKa
MMBBE</fob_varmargin>
<coverage>06ecne4yeHHOCTb CPOYHOIro NopTdens
(FORTS)</coverage>
<liquidity_c>KoadpdunumeHt nukemngHoctn(FORTS)</liquidity_c>
<profit>[oxoa(FORTS)</profit>
<money_current>/leHbrn Tekywme. To xe, 4TO current B
forts_money</money_current>
<money_reserve>/[leHbrn 3abnoknpoBaHHbie. To xe, 4yTto blocked B
forts_money </money_reserve>
<money_free>/[leHbru ceoboaHble. To xe, 4yTto free B forts_money
</money_free>
<options_premium>T[llpeMuun no
onunoHaM(FORTS)</options_premium>
<exchange_fee>bupxeson c6op(FORTS)</exchange_fee>
<forts_varmargin>Bap. mapxa Tekywas (FORTS)</forts_varmargin>
<varmargin>0nepaunoHHasa Mapxa. To xe, 4To varmargin B
forts_money </varmargin>
<pclmargin> lNepe4yncrneHHas B NPOM.KJINPUHIe BapuaUNOHHas
mMapxa(FORTS)</pclmargin>
<options_vm> Bap. mapxa no onunoHam(FORTS) </ options_vm >
<spot_buy_limit>JInMnT Ha nokynky cnoT </spot_buy_limit>
<used_spot_buy_limit> JIumuT Ha nokynky cnoT
ncnonb3oBaHHbIN</used_spot_buy_limit>
<collat_current>3anorn Tekywue. To Xe, 4To current B
forts_collaterals </collat_current>
<collat_blocked>3anorun 3abnokmnpoBaHHble. To Xxe, 4To blocked B
forts_collaterals </collat_blocked>
<collat_free> 3anorun csoboaHbie. To xe, free B forts_collaterals
</collat_free>

</clientlimits>
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client :string options_premium :double
cbplimit :double exchange_fee :double
cbplused :double forts_varmargin :double
cbplplanned :double varmargin :double
fob_varmargin :double pclmargin :double
coverage :double options_vm :double
liquidity_c :double spot_buy_limit :double
profit :double used_stop_buy_limit :double
money_current :double collat_current :double
money_reserve :double collat_blocked :double
money_free :double collat_free :double
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4.16 BO3MO>XHOCTb PbIHOYHbIX 3aABOK

<marketord secid="id" seccode="Kopg nHCcTpyMeHTa" permit="yes/no" />

secid :integer
seccode :string
permit :string

Mpuxoant B Ccny4yae, ecam BO BpeMsa pabotbl KoHHekTopa W3MeHWUTCS
BO3MOXHOCTb BbICTaB/IEHUS UM CHSATUS PbIHOYHOW 3asBKM MO WMHCTPYMEHTY C
naeHTudukaTopom id.

4.17 TukosBblie faHHbIe

<ticks>
<tick>
<secid>upgeHTudukatop bymarn</secid>
<tradeno>Homep caenku</tradeno>
<tradetime>BpemMsa caenkun</tradetime>
<price>ueHa</price>
<quantity>konn4yecTso noToB (KOHTpaKToB)</quantity>
<period>Toprosbin nepunog (O - otkpbiTMe, N - Topru, C -
3aKpbITe; nepegaeTcs Tonbko ana MMBB)</period>
<buysell>B - nokynka, S - npogaxa (C TOYKN 3peHUs TOro, KTo
WHULUMNPOBAnN CAENKY, NPUHSB YC/I0BUS BbICTaBNEHHOW paHee
3a8BKW - NepefaeTcs ToNbKO KOrga eCcTb Takas
nHpopmaumsa)</buysell>
<openinterest> K0/1-BO OTKPbITbIX MO3ULMUA HA CPOYHOM pbIHKE
</openinterest>
<board>WaeHTndunkatop pexmma ToOpros no yMoa4aHuo
</board>
<seccode> Koa MHCTpyMeHTa </seccode>
</tick>
</ticks>
secid :integer period :string
tradeno :integer64 buysell :string
tradetime :date openinterest zinteger
price :double board :string
quantity :integer seccode :string
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4.18 CnpaBO4YHUK pe>XMMOB TOpPros

<boards>
<board id = "VigeHTudunkKaTop pexmma Topros" >
<name>HaunMeHoBaHMe pexunma Toproe</name>
<market>BHyTpeHHUN KOA pblHKa </market>
<type> tnn pexwuma topros 0=FORTS, 1=T+, 2=T0</type>

</board>
</boards>
board :string market :integer
name :string type zinteger

4.19 NMNapaMeTpbl MHCTPYMEHTa B peXXuMe Topros

<pit seccode="Kopg nHctpymeHTa" board="UaeHTndunkatop pexmma
TOpros>
<market>WNaeHTndunkatop pbiHka</market>
<decimals>KonnuyectBo AeCATUYHbIX 3HAKOB B LeHe</decimals>
<minstep>LUar ueHbi</minstep>
<lotsize>Pa3mep nota</lotsize>
<lotdivider>[enutenb nota :integer</lotdivider>
<point_cost>CtonMoCTb NyHKTa LeHblI</point_cost>
<currencyid>BantoTa pacueToB :string<currencyid/>

</pit>

seccode :string lotdivider :integer
board :string point_cost :double
market :integer currencyid :string

minstep :double
decimals :integer
lotsize zinteger

4.20 TekcTOoBble coobLieHunsn

<messages>
<message>
<date>Bpemsa</date>
<urgent>Cpou4Hoe: Y/N</urgent>
<from>OT1npasutens</from>
<text>TekcT coobweHna</text>
</message>
</messages>

date :date urgent :string
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from :string text :string

Mone text coaoepxut cekumnto CDATA.

4.21 Bo3MOXHble ownbku

B cnyyae BO3HMKHOBEHUS BHYTPEHHUX owmnbok dll, oHn 6yayT Bo3BpallEeHbl B
callback-dyHKuunio B cneaytowem smae:

<error>0nuncaHue owmnbkun</error>

error :string

4.22 AKTyasibHasA OLEeHKa JIMKBMAALMOHHOU cToMMocTu EauHoro
noptdensn

<united_equity union="koa oOHMOHa">

<equity>Tekywas oueHKa CTOMMOCTU eanHoro noptdensa</equity>
</united_equity>
equity :double

4.23 Pa3mep cpeacrts, 3abnokupoBaHHbIX 6up>xen (FORTS) nop
CPOYHbIE MNO3ULUN KJIIMEHTOB IOHMOHA

<united_go union="kopa tOHMOHa" >
<go>Pa3mep Tpebyemoro 'O, nocumntaHHbIn 6upxen FORTS</go>
</united_go>

go :double

4.24 FOHWOHbI, HaxXoAfWMECH B ynpaBJ/IeHUU KJ/IMEeHTa

<union id="koa OHUOHa :string" remove="true/false :string"/>

CnncoKk OHWOHOB nepenaércsa Nofb30BaTeNto  MNpu  MOAKIYEHMU. Takxe
CTPYKTypa <union> uWCNoONAb3yeTcs AN WHGOPMUPOBAHUA Mofb3oBaTens 06
M3MEHEHNWN COCTaBa AOCTYMHbIX K/IMEHTY HOHNMOHOB.
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4.25 CBOMCTBaA MHCTPYMEHTA, AEUCTBYIOLWME B OTHOLUEHUH
KOHKPETHOro KJIMeHTa

<cln_sec_permissions client="kog knueHTa" union="koa OHMOHA"
secid="">
<security>
<seccode> Koa nHCTpyMeHTa :string </seccode>
<market> BHyTpeHHUI KOA pblHKa zinteger </market>
<board> NaeHTudunkaTtop pexumma Topros :string</board>
</security>
<tradeable> Toprosbie onepaunmn paspeuwleHsbl (true/false)
</tradeable>
<marketable> PbiHOYHblE 3asBKK pa3peleHbl (true/false)
</marketable>
<longable> OTKpbITUe ANMHHbBIX NO3MLUMI pa3pelwweHo (true/false)
</longable>
<shortable> OTkpbITne KOpOTKMX NO3nUMM paspelieHo (true/false)
</shortable>
<regratelong>CtaBka HayanbHOM MapXxwu NoHr :double
</regratelong>
<regrateshort>CraBka Ha4yanbHoM Mapxu wopT :double
</regrateshort>
<regratelongx>CtaBka MMHMUMaNbHOW Mapxu noHr :double
</regratelongx>
<regrateshortx>CtaBka MMHUManbHOW Mapxwu wopTt:double
</regrateshortx>
<riskrate_long>EaunHas ctaBka pucka noHr:double</riskrate_long>
<reserate_long>EanHasa ctaBka pe3sepBa noHr:double
</reserate_long>
<riskrate_short>EanHasa ctaBka pucka wopt:double
</riskrate_short>
<reserate_short>EanHaga ctaBka pe3epBa wopTt:double
</reserate_short>
<riskrate_longx>EanHas ctaBka MUH. pucka noHr:double
</riskrate_longx>
<reserate_longx>EanHasa ctaBka MUH. pe3epBa NoHr:double
</reserate_longx>
<riskrate_shortx>EanHasa ctaBka MunH. pucka wopT:double
</riskrate_shortx>
<reserate_shortx>EanHas ctaBka MUH. pe3epBa LLOPT
:double</reserate_shortx>
</cln_sec_permissions>
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4.26 KNNeHTCKMA MyJIbTUBaNIOTHbIN nopTtdenb

<mc_portfolio union="koa oHMOHa :string" client="kog knunenTa :string">

<open_equity>Bxoasuwas oueHKa CTOMMOCTN eAnHOro noptdens

:double</open_equity>

<equity>TekyLias oueHKa CTOMMOCTM egmnHoro noptdens

:double</equity>

<pl>Mpunbbinb/ybbiToK 06WNN :double</pl>

<go>Pa3mep Tpebyemoro 'O FORTS (paccunmTaHHbIn 6upxen)

:double</go>

<cover>llnaHoBbili pa3mep obecneveHusa :double</cover>

<init_reg>lnaHoBbIn pUCK (pa3Mmep HavanbHbIX TpeboBaHUN)

:double</init_reqg>

<maint_req>Pa3Mmep MMHUMaNbHbIX TpeboBaHUMN

:double</maint_req>

<unrealized_pnl>Hepeanun3os. npmbbinb/ybbITOK

:double</unrealized_pnl>

<portfolio_currency currency="Kopg BantoThbl :string" >
<cross_rate>Kypc santoTbl :double</cross_rate>
<open_balance>Bxoasuwasa AgeHexXHas no3nmumnsa
:double</open_balance>
<balance>Tekylwasa aeHexHas no3mumna :double</balance>
<equity>OueHka TekyLwien ctoumoctn :double</equity>
<cover>Bknaa B nnaHoBoe obecneyeHune :double</cover>
<init_reqg>lnaHoBbIn puck :double</init_req>
<maint_req>MunHuManbHble TpeboBaHus :double
</maint_req>
<unrealized_pnl>HepeanunsosaHHasa npubbinb/ybbiToK :double
</unrealized_pnl>

</portfolio_currency>

... (<portfolio_currency>)

... (<portfolio_currency>)

<asset code="Kog 6a3oBoro aktmnea :string" name="HanmeHoBaHue

:string" >
<currency>Kopg BantoThbl :string"</currency>
<open_balance>CronmocTb BXoasLwen nosvunn :double
</open_balance>
<bought>3aTpaueHo Ha nokynku :double</bought>
<sold>BbIpyyeHo oT npogax :double</sold>
<balance>CtoumocTb Tekywen nosnumsa :double</balance>
<blocked>CymMmMa nnaHoBbIx nokynok :double</blocked>
<estimated>CymMma nnaHoBbix npogax :double</estimated>
<setoff_rate>CtaBka nepekpbiTna :double</setoff_rate>
<init_reg>TnaHoBbin puck :double</init_req>
<maint_req>MunHuManbHble TpeboBaHus :double
</maint_req>

</asset>
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... (<asset>)
... (<asset>)
<money name="HanMeHoOBaHMe AeHeXHOoro pasgena :string"
currency= "Kkoga BantoTbl :string">
<asset>Kop 6a3oBoro aktmea :string"</asset>
<balance_prc>banaHcoBas ueHa MHBANOTHOW AEHEXHOWM
nosuuunn,pyb</balance_prc>
<open_balance>Bxoasawas aeHexHas no3vmuna :double
</open_balance>
<bought>3aTpayeHo Ha nokynku :double</bought>
<sold>Bblpy4yeHo oT npogax :double</sold>
<balance>Tekywasa aeHexHasa no3mumna :double</balance>
<blocked>CymmMa nnaHoBbix nokynok :double</blocked>
<estimated>CymMa nnaHoBbix npoaax :double</estimated>
<fee>YnepxaHo kommnccun :double</fee>
<vm>BapuauunoHHasa mapxa :double</vm> [FORTS wnnu
dbrovepcel MMA]
<finres>®unH. pesynbtaT nocnegHero knupuHra :double
</finres> [FORTS]
<cover>Bknaa B nnaHoBoe obecneyeHune :double</cover>
<value_part register="Perncrp y4éta :string">
<open_balance>Bxoasiwasa aeHexHas no3vumna :double
</open_balance>
<bought>3aTpauyeHo Ha nokynku :double</bought>
<sold>BbipyyeHo oT npogax :double</sold>
<balance>Tekywasa aeHexxHas no3muus :double
</balance>
<blocked>CymMa nnaHoBbix nokynok :double</blocked>
<estimated>CyMMa nnaHoBbIX Npogax
:double</estimated>
</value_part>
... (<value_part>)
... (<value_part>)
</money>
... (<Kmoney>)
... (<money>)
<security secid="id nHcTtpymeHTa :integer">
<market>id pbiHKa integer</market>
<seccode>Koa nHctpymeHTa :string</seccode>
<asset>Kop 6a3oBoro aktmea :string</asset>
<currency>Kopg BantoThbl :string</currency>
<price_in>Bxoasiwas ueHa :double</price_in>
<price>Tekywasa ueHa :double </price>
<price_currency>BantoTa ueHbl</price_currency>
<price_currency_crossrate>Kpocc-Kypc BantoTbl LeHbI K
BantOTe pucka</price_currency_crossrate>
<balance_price_currency>BantoTta 6anaHCcoBON LUeHbI
</balance_price_currency>
<balance_price_crossrate>Kpocc-kKypc BantoTbl 6anaHcoBown
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LleHbl K BantTe pucka</balance_price_crossrate>
<open_balance>Bxoasuwasa HeTTO-N03MuUNS, WTYK
:integer</open_balance>
<bought>KynneHo, wTyk zinteger</bought>
<sold>lpogaHo, wWTyK :zinteger</sold>
<balance>Tekywasa HeTTO-NO3MUNSA, WTYK zinteger</balance>
<balance_prc>banaHcoBas ueHa :double</balance_prc>
<unrealized_pnl>Hepeanun3os. npnbbinb/ybbiToK :double
<unrealized_pnl>
<buying>3agasneHo kynuTb, WTYK :integer</buying>
<selling>3aaBneHo npoaaTb, WTYK :integer</selling>
<equity>0OueHka Tekywen ctommoctn :double</equity>
<cover>Bknaa B nnaHoBoe obecneyeHune :double</cover>
<riskrate_long>CtaBka pucka ans noHros, %
:double</riskrate_long>
<riskrate_short>CtaBka pucka ansa woptoB, % :double
</riskrate_short>
<reserate_long>CTtaBka pe3epsa ans noHros, % :double
</reserate_long>
<reserate_short>CraBka pe3epsa ans wopTtoB, % :double
</reserate_short>
<pl>Mpunbbinb/ybbiTOoK 0bWnn:double</pl>
<pnl_income>Tpunbbisib/ybbITOK MO BXOASALWMM MNO3NLNSAM
:double</pnl_income>
<pnl_intraday>lpnbbinb/ybbiToKk No caenkam :double
</pnl_intraday>
<maxbuy>MakcmumanbHas nokynka, B fioTax :integer
</maxbuy>
<maxsell>MakcnmanbHaga npoaaxa, B fioTax zinteger
</maxsell>
<borrowed>WNHansnayanbHbI WOPT-NUMUT zinteger
</borrowed>
<value_part register="peructp yuéra :string">
<open_balance>Bxoasuwasa no3uunsa, WTyK zinteger
</open_balance>
<bought>KynneHo, wTyk zinteger</bought>
<sold>lpoaaHo, wWTyK zinteger"</sold>
<balance>Tekywasa no3nums, WTyK :integer</balance>
<buying>3aaBneHo KynuTb, WTYK :integer</buying>
<selling>3aasneHo npoaaTtb, WTYK sinteger</selling>
</value_part>
... (<value_part>)
... (<value_part>)
</security >
... (<security>)
... (<security>)
</mc_portfolio>
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4.27 MakcmManbHas Nokynka/npoaaxa

<max_buy_sell client="koa knueHTa :string "
union="Kopn OHWOHa :string">
<security secid="kog 6éymaru :integer">
<market>BHyTpeHHUN KOA pbIHKA integer</market>
<seccode>Kog nHCTpyMmeHTa :string</seccode>
<maxbuy>MakcuMmyM KynuTb (N10T.) zinteger64</maxbuy>
<maxsell>makcnmmym npogatb (noT.) ;integer64</maxsell>
</security >
</max_buy_sell>

4.28 CeMmeMncTBa ONUMOHOB

<option_families>
<security seccode=" Koa nHcTpyMmeHTa :string " board=">
NoeHTndukaTop pexunma Topros :string " secid=" koa 6ymaru
:integer "/>
<family>
<lot_size>pa3sMep ONUMOHHbIX KOHTPAKTOB ceMencTBa (LWTYyK
6a3oBoro aktmuea) zinteger </lot_size>
<mat_date>/laTa akcnupaumun B dopmate DD.MM.YYYY :string
</mat_date>
</family>

<family>
</family>
</option_families>

4.29 Ctpavku

<family_strikes>
<security seccode=" Kog nHcTpymeHTa :string " board=">
NoeHTndukaTop pexuma Topros :string " secid=" koa 6ymaru
:integer "/>
<mat_date>[laTta skcnupaunm B opmate DD.MM.YYYY
:string</mat_date>
<strike>
<cp>C(call)/P(put)</cp>
<price>uUeHa cTpauk :integer</price>
<opt_code>Koa onuunoHa :string </opt_code>
</strike>

<strike>
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</strike>
</family_strikes>

4.30 Owwnbka 3anpoca get_options

<options_failed>
<option opt_code="koa onuuoHa :string" error="onncaHne owmnbkmn
:string" >
<option/>
<option/>

<option/>
</options_failed >

82



TRANSAQ XML Connector. OnucaHue MdUHam

5. MonydyeHune HoBocTten B TXmIConnector

Mocne NOAK/IOYEHUS K CepBepy BHELWHee npunoXxeHuve 6yaeT aBTOMaTUYECKU
noslyyaTb 3arosIOBKM CBEXMX HOBOCTEN B BuAe CTPYKTYp news_header (CM. NyHKT
5.2.2).

Ons nony4yeHus 3aronoBKOB 60siee CTapblX HOBOCTEN HeO6XOAMMO BbIMONHATH
koMmaHay "get_old_news" (cM. nyHKT 5.1.2).

Kaxxgas HOBOCTb WMMeEeT YHUKaNbHbIA LenoyncneHHoln mnaeHtndunkatop. bonee
CBeXne HOBOCTU nMmetloT 6onblime 3Ha4YeHUs NAeHTUPUKaTOpOB.

YT0obbl NONYy4YMTb TENO HOBOCTUM ANS M3BECTHOro 3arosioBka Heobxoammo
BbINONHUTb KOMaHAy "get_news_body" (cMm. nyHKT 5.1.3).

KomaHay "get news_body" MOXHO Bbi3biBaTb A4/151 M0J1yYEHUST TOJILKO TEX
HOBOCTEN, 3aro/loBKU KOTOPbIX Obl/iN MOJS1yYEHbI BHELUHUM [PUITOXKEHNEM B
TeKyljeM ceaHce rnogKkaodeHns Kk cepsepy Transaq.

lpn peanuzaumm XpaHeEHUs: HOBOCTEN BO BHELLUHEM [IPUIIOXKEHUN CNIeAYET
YYNTbIBATb, 4TO Ha Kaxgom cepBepe Transaq BeAeTcsi CBOSI HyMmepauus

HoBocTen. [ns  rnoaydeHuss uaeHTugdukaropa cepBepa MUCNoIb3yuTe
komaHay "get_server_id".

5.1 Cneumdukaunsa KkomaHg

5.1.1 NMNonyuyeHne napeHtudpmkatTopa cepsepa

<command id = "get_server_id">

3anpoc Ha nonydyeHuve umaeHTudukatopa cepsepa. BbinonHAETCS CUMHXPOHHO. B
OTBET Ha AaHHYI KOMaHAy BHELIHEMY NpUNOXeHUto byaeT nepeaaHo coobuieHue
"current_server" (cM. NnyHKT 5.2.1).

5.1.2 MNony4yeHune 3aroI0oBKOB 6051ee cTtapbiXx HOBOCTEN

<command id = "get_old_news" count = "OLD_NEWS_COUNT"/>

3HadyeHue aTtpubyTta "count" onpepensieT MakCuMManbHoOe KOMMYECTBO HOBOCTEW,
KOTOpoe HeobxoaMMO MoNy4YnTb, N HEe MOXeT npesbiwaTb 100.

B oTBeT Ha [AaHHYO KOMaHAy BHeEWHeEMY npuaoXeHuto 6yaet oTaaHo
3anpoleHHoe KOJIMYeCTBO 3arosioBKoB HoBocTen (CTpykTyp "news_header"),
€C/IM OHM CYLLECTBYIOT Ha cepBepe (CM. NYHKT 5.2.2).
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5.1.3 Nony4yeHume Tesia HOBOCTH

<command id = "get_news_body" news_id = "NEWS_ID"/>

3HaveHne aTtpmbyTa " news_id " 3apaeT HOMEp HOBOCTU M3 MOJSIYYEHHOrO paHee
3aronoBKa, ANs KOTOpoM HeobxogmMo nonyymTb Teno. B oTBeT Ha AaHHy
KOMaHAy BHelHeMYy npunoxeHuto byaeTt nepegaHo coobuieHmne "news_body" (cM.
NyHKT 5.2.3).

5.2 CnucokK BO3MOXHbIX coobweHmnn, nepepasaembix callback
byHKUMMN

5.2.1 WpeHtndukartop cepsepa

<current_server id = "SERVER_ID"/>
id :integer

3pecb: id = "SERVER_ID" - naeHTudukaTop cepsepa, C KOTOPbIM YCTaHOBIEHO
Tekyliee coeanHeHune.

5.2.2 3aros1oBOK HOBOCTM

<news_header>
<id> nopsiakoBbIN HOMEp HOBOCTU </id>
<timestamp> paTta-BpemMsa HOBOCTU (OT UCTOYHMKA)</timestamp>
<source><![CDATA[ UCTOYHMK HOBOCTMK ]]></source>
<title><![CDATA[ 3aronoBok HoBocCcTU ]]></title>
</news_header >

id :integer
timestamp :date
source :string
title :string
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5.2.3 Teno HOBOCTH

<news_body>
<id> nopsiaKkoBbIN HOMEp HOBOCTK </id>
<text><![CDATA[ TekCT HOBOCTU B BMAe 0ObIYHOIO TeKCTa
11> </text>

</news_body >

id :integer
text :string
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6. NMpunoxxeHunn

Ta6nuua 1. Bo3MO)>XHble 3HaueHus ansa nonsa status B tere quotation

CuMmBoOn 3HauyeHue
A Onepaunn paspeLueHbl
N 3abnokmMpoBaHoO ANs TOPros, paspeweHo

NUCMNOoJIHEHNE CAENIOK

S Onepauun 3anpeLyeHsl

Ta6bnuua 2. MMBB/PTC. Bo3Mo)Hble 3HayeHua ansa tradingstatus B Tere
quotation

CuMmBoOn 3HauyeHue

N HepoctynHo ans topros (MMBE)

Mepuoa oTkpbiTa (MMBB)

Topru 3akpbiTel (MMBB)

Mepwnoa 3akpbiTna (MMBB)
MepepbiB (MMBB)
Toprosas ceccua (MMBB)

Mepnoa nocnetoprosoro aykunoHa (MMBB)

Nepwon Topros No ueHe AykumoHa 3aKpbITUsA

AYKUMOH KPYMHbIMW NakeTamm

—~ O m|rjdA/lm@| 0|0

ANCKPETHbI ayKLUWMOH

Ceccus HasHaveHa. Henb3sa cTaBuUTb 3a9BKU, HO

0
MOXHO yaansatb (FORTS)

1 Ceccnsa naet. MOXHO CTaBuUTb U yAansaTb 3asBKU

(FORTS)
NMpnocTaHoBKa TOProB Mo BCEM MHCTPYMEHTAM.

2 Henb3a cTaBuUTb 3a9BKU, HO MOXHO yAansTb
(FORTS)

3 Ceccmsa npuHyaAnTeNnbHO 3aBeplleHa. Henb3s

CTaBuUTb M yaansaTb 3asaBkn (FORTS)
4 Ceccua 3aBeplueHa rno BpeMeHu. Henb3sa CTaBUTb U

yaanate 3as8ku (FORTS)

[MpoCcTaHOBKA TOProB MO 3TOMY UHCTPYMEHTY.
5 Henb3a CTaBUTb 3a9BKW, HO MOXHO yAandTb nNo
3TOMY UHCTPYMEHTY.
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Ta6bnuua 3. ATpubyTbl 3asiBKMU

HamMmeHOoBaHue

OnucaHue

Bymarket / Mo pbiHKky

3aaBKa no pbiHKY. Mpun Hanuumum Tera bymarket, Ter
price ITHOPMPYETCS N MOXET OTCYTCTBOBATb.

Usecredit /
Ncnonb3oBaTb KpeauT

YT06bI BOCNO/L30BATHLCS KpeanToM npun 3aKro4veEHNA
caerniku, YCTaHOBUTE napaMeTp «Mcnonb3oBaTb
KpEAUT>» B NOPYYHEHUN HA BbICTABJIEHUE 3adBKW.

Nosplit / Mo oaHoM LeHe

Mpwn HanMunun BCTPEYHbIX 3a8BOK C
nepecekamLwmMMmMCca LeHamMm, caenka coBepluaeTcs no
LeHe M B o0bbeMe nydwen BCTPEYHOM 3asiBKU.
HencnonHeHHas 4yacTb noaaBaeMom 3a8BKU
noMewaeTcs B o4vepeab 3asiBOK C LIEHOW, paBHOWM
LEeHe COBEpPLUEHHOWN CAEeNKMW.

PutInQueue /
[MocTaBuTb B o4epenb

MpyM MOCTYNNEeHMU 3asiBKM B TOProBylD CUCTEMY
Bupxu npovsBoAUTCS NpOBEpKa Halnumsi B ovepeau
BCTPEUHbIX 3asBOK, LIEHbl KOTOPbIX COBMaAalT MK
nepecekarwTcs C LEHOM noaaBaeMon 3asBku. [lpwu
Ha/IMUMN TaKUX 3assBOK B CUCTEME TMPOU3BOASTCS
CAENKW MO LeHe paHee NoAaHHOM 3asBKU.

3aTeM KONMYEeCTBO JIOTOB MHCTPYMEHTA, YKa3aHHOe B
3asiBKe€, YMEHbLlaeTCs Ha KOJIMYeCcTBO JIOTOB B
COBEpPLUEHHONM CAENKe U Mpou3BOAUTCS aHalorMyHas
npoueaypa  COMOCTaB/IeHUS  HOBOW  3asiBKM  C
OoCTaBLUNMUCS BCTPEYHbIMU 3asiBKaMMU.
HeucnonHeHHass 4yacTb 3asBKM MoOMellaeTcs B
oyepenb 3as1BOK.

FOK / AHanornyHo [locTtaBuTb B oO4epenb, HO CAENKMU
HemenneHHO nnu COBEepLUaTCA TONIbKO B TOM Cllyyae, ecsu 3adBKa
OTKJ/IOHUTb MOXeT 6bITb YA0B/IeTBOPEHa NOSIHOCTbIO.

B npoTMBHOM cny4dae 3asiBKa He BbICTaB/seTCH
I0C/ AHaNoOrnyHo MocTaBuUTb B oyepenb, HO

CHATb oCcTaToOK

HENCMNOJ/IHEHHAA 4aCTb 3adBKW CHUMAETCA C TOPros
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Ta6bnuua 4. Cratycbl opaepos

NpeHTudukarop |[3HauyeHue

none

active AKTMBHas

cancelled CHATa TpenaepoM (3asiBKa yxe nonasaa Ha pbIHOK U
6blna OTMEHEeHa)

denied OTknoHeHa BpokepoM

disabled MpekpaweHa Tpenaepom (ycnoeHasa 3asBka,
KOTOPYI CHSNM A0 HACTYNJ/IeHUs yCroBuUs)

expired Bpemsa nencrens ncrekno

failed He yaanocb BbICTaBUTb Ha 6uUpXy

forwarding BbicTaBnaetcsa Ha 6upxy

inactive CraTyc He nsBecTteH u3-3a npobnem co CBA3bI0 C
bupxen

matched NcnonHeHa

refused OTKNOHEHa KOHTpareHToM

rejected OTKNOHeHa bupxen

removed AHHYNMpoBaHa 6upxxen

wait He HacTynuno BpeMsa akTuBauuu

watching OXxnpaeTt HacTynaeHusa ycnoBus
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Ta6nuua 5. CraTtycbl CTON-3a8ABOK

NpeHTudukarop |(3HaueHue

cancelled CHaTa TpengepoMm (3asBKa yXxe rnonasa Ha pblHOK M
6blna OTMEHEHA)

denied OTknoHeHa bpokepoM

disabled MpekpaweHa TpenaepoMm (CcTon-3asBKa, KOTOPYHO
CHSNIM A0 HACTYNJIeHns yCroBus)

expired Bpemsa nencreusa Uctekno

failed He yaanocb BbICTaBUTb HA 6upXy

linkwait OXxnpaeT UCNoSIHEHNSA CBA3AHHOW 3asBKMU

rejected OTKkNoHeHa bupxen

sl_executed

BoinonHeHa (Stop Loss)

sl_forwarding

Cron BbicTaBnsietcs Ha 6upxy (Stop Loss)

sl_guardtime

Cron oXxungaeT UCMNOoSIHEHUS B 3alWMTHOM nepuoae

tp_correction

OxungaeTt ncnonHeHuns B pexume koppekumm (Take
Profit)

tp_correction_guar
dtime

Cton oXxungaeT UCNOJSIHEHUS B 3aLUMTHOM pexume
nocne koppekunmn (Take Profit)

tp_executed

BoinonHeH (Take Profit)

tp_forwarding

Cton BbicTaBnaeTcsa Ha 6upxy (Take Profit)

tp_guardtime

Cton oXxungaeT MCNOSIHEHUS B 3alUMTHOM nepuoae
(Take Profit)

watching

OXunAaaeT HacTynaeHns ycnoBus
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Ta6bnuua 6. Bo3Mo)Hble 3HaueHusn tradetype B cTpykType trades

KoHcTaHTa

OnucaHue

BantoTHbIN pbiHOK MockoBcKon bupxu

OOblyHag

BHebupxeBas

[MepBUYHOE pasmeLlleHne

Pac4yeTHas no onepauuu cson

PacuyeTHas no BHe6Mp)KeBOVI onepaunn ceon

MepeBog neHer/6ymar

PacuyeTHasa caenka OmBantoTHOM KOP3UHbI

XmTM| S| w|o|=z|4

PacueTHas BHeOupxeBas caenka bMBantoTHON KOP3UHbI

®oHaoBbIN pbIHOK MockoBckon bupxu

OOblyHag

ApnpecHas

[MepBUYHOE pasmeLleHne

MepeBog neHer/6ymar

AppecHasa caenka nepson Yactu PEIMNO

Cpaenka no onepauuun PEMNO c UK

MepBas yacTb caenku no onepaumm PEINO ¢ LK

S|IIT|O|D| Mo |24

BTtopas yactb caenku no onepauuun PEMO c UK

AppecHasa caenka no onepauun PEINO ¢ LK

(&

MepBas yacTb agpecHon caenkn no onepauun PENMO ¢ LIK

BTopas yactb agpecHoun caenkm no onepaumm PEINO ¢ LK

TexHnyeckasa cgenka no sossparty aktusos PEIO ¢ LIK

[MepBas yactb agpecHon caenkun PENMO ¢ kop3nHom

3IZ | |—

BTopas yactb agpecHomn caenkm PEINO ¢ kop3nHon
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Ta6bnuua 7. NMNapaMmeTpbl TOProebix cepseposB Transaq

IP-appec MopT
TecToBbIV cepBep
trl1-demo5.finam.ru 3939
Toprosble cepeepa AO "ONHAM"
trl.finam.ru 3900
tr2.finam.online 3900
BbicokockopocTHOM Transaq (HFT) AO "ONHAM"
hft.finam.ru 13900
hftl.finam.ru 13900

O6paTHasn cBfi3b

[lenapTaMeHT TOpProBbIX CEPBMCOB U NMPUITOXEHUN
api@corp.finam.ru
+7 495 796 93 88 no6. 3808
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