IIporpamMa Harpy3o4Horo rectupoBanusa 21 mapra 2020 roga

Oo11ee onucaHue

Mpu nposeaeHMM HarpysouyHoOro TectuposaHusa b6yayt pabortatb TKC ocHOBHOro cexktopa ¢pOHAOBOrO PbiHKa, BaNOTHOrO PbIHKA M CPOYHOrO PbiHKA CO CeayloWmumm

MaKCMMa/ZIbHbIMU YNC/NaMU 3aABOK 3a CECCUIO:

e  ®oHAOBbIN pbIHOK — 70 000 000
e BantoTHbIM pbiHOK — 70 000 000
e  CpouHbIi pbiHOK — 120 000 000

Lienblo TecTMpoBaHUA ABAAETCA NpesocTaBieHe YYacTHMKaM BO3MOXKHOCTM NMPOBEPUTL CBOIO MHGPACTPYKTYpY v MO 1A NOAKNIOYEHUA K YKa3aHHbIM CEKTOPaM PbIHKA Ha

NOBbIWEHHbIX 4aCTOTaxX N KO/IMYeCTBaX 3aABOK PblHKa.

O6Ll.l,aﬂ NPOAO/IKMUTENbHOCTb TeCTUPOBaHUA — 3 Yaca. LleneBble yMcna 3aABOK A1 KaXKAOro pblHKA NPEBbIWAOT MaKCUMa/bHbIE 3aperMcTpupoBaHHble B TOprax AHeBHble

3Ha4yeHua B 1.5-2 pasa.

MNpeanonaraetca co3gaHue Harpysku B 3-4 pa3a I'IpEBbIUJaPOLU,eVI NMNKOBbIE 4YaCTOTbl 3aABOK Pea/ZIbHOINoO pbiHKAa B CEKYHAHbIX MHTEPBA/aX, HO HE AOCTUraroulme npenenos

BO3MOXKHocTen TKC.

N3mepeHne npenenbHol npoussoautensHoct TKC M ee noacucTeM npou3BoAMTCA HA GWMHANBHOM 3Tane TecTa, YTOObl MOJlyYeHHble Pe3y/bTaTbl MO M3MEpPEeHUAM
33EeprKeK He UCKaXKancb obpasoBaHMeM oyepeneint Ha 06paboTKy 3aABOK.

Ana nonyvyeHua peasncTUUHbIX AaHHbIX TECTUPOBAHMA YUYacTHUKamM pekomeHayeTca nogknoumntb K TKC ASTS sce BINTC, ncnonb3yembie BO Bpema TOPros.

[na TKC Spectra pekomeHayeTca noaxatoueHune scex BMNTC, paboTatowmx no scem connectivity-npotokonam (Plaza2/CGate, FIX/FAST, TWIME)



0co6eHHOCTH NPOBeeHUs TeCTUPOBAHUA:

o [lna nogkntoyeHus K cucteme SPECTRA 6yayT Mcnonb3oBaHbl Tekywme 6oeBble agpeca TOProBom cuctembl. Oas NoaydyeHMa peasncTUYHbIX AaHHbIX Heobxoanumo
Mcnonb3oBaTb BUpKeBble cepBepbl 4OCTyna Ha ocHoBHom AL (DSP).

CepBuchbI
Bo Bpems TecTMpoBaHua byayT paboTaTb cneaytoLime cepBuChl U NOACUCTEMDI:

e lHAeKc cepBepsl

e Web caliT u cBA3aHHbIE C HUM MHPOPMALMOHHbIE CEPBUCHI

Tpe6oBaHus K UHPpPACTPYKType Y4aCTHUKOB

KaHaJibl CBA3U

Ons [OCTUIKEHMA MaKCMMa/ibHOM NIaHOBOWM CKOPOCTM MOTOKa TPaH3aKLUMi UAn aaHHbix cepsmcoB FAST udp multicast marketdata, KaxKabii U3 KaHaNOB Nepeaavn AaHHbIX
Ao/KeH obecneynsaTb CeayoLLyH0 MPONYCKHYHO CNOCOBHOCTb:

o  DOHAOBbLIN PbIHOK — pekomeHayeTca 1 MBUT NPONYCKHOM CNOCOBHOCTU ANA KaxKA0ro LMKNa MHGOPMaLMOHHbIX 3anpocos BMNTC n ans Kaxaoro 6upxesoro
TEePMMHaNA Ha CTOPOHEe YYacTHUKa

e BantoTHbIV PbIHOK — pekomeHgyeTca 1 MOUT nponycKHOM CNOCOBHOCTU ANA KaXKAO0ro LUMKNA MHPOPMaUMOHHbIX 3anpocos BMTC n ana Kaxkaoro 6up»esoro
TEPMMUHANA HA CTOPOHE YYacTHUKA

e CpOYHbIN pbIHOK — 10 M6uT
e FIX udp multicast poHa0BbIN pbIHOK (feed A) — 60 MUt

e FIX udp multicast BantoTHbIl pbiHOK (feed A) — 60 M6uUT



e FIX udp multicast cpouHbIi pbiHOK 6e3 nonHoro orders_log (feed A) — 5 Méut

e FIX udp multicast cpouyHbIli pbIHOK - nosHbIl orders_log (feed A) — 50 M6uT

Mpwn ogHOBPEMEHHOM UCMNOJ/Ib30BAHUM HECKO/IbKMUX CEPBUCOB TPeBOBAHUA K NPOMNYCKHOM CNOCOBHOCTM ABNAKOTCA CYMMOM 3HAYEHWUI ANA KA A0ro cepBuca.

KnneHtam TKC ASTS u SPECTRA, ncnob3yoLWmm KaHaslbl C MPOMNYCKHOM CNOCOOHOCTbIO MEHbLLE, YeM CyMMa TPeBOBaHWUM K KaXKA0oMy U3 UCMOJIb3yeMbIX CEPBMCOB, cneayeT
O0XMAaTb YBE/IMYEHUS 3a4EP!KEK OTBETOB HA TPaH3aKUMW M MHOOPMAUMOHHbIE 3anpocbl MAM noTepu coobuweHuit FAST npu 100% 3arpyske MMEIoLWMXCA KaHanoB
MHOOPMALMOHHBIM TPaPUKOM.

IToTok Tpan3akuuii B TKC

YUYacTHMKM MOTYT BbICTABNATb 3asBKM NO CBOMM cueHapuam. YTobbl He co3gaBaTb MCKYCCTBEHHO MPUUYMH ANA YXYALWEHWUS XapaKTEPUCTUK KOMMNAeKca Heobxoaumo
NpUAEPXKMBATLCA CAeayIOLWNX OTPAaHNUYEHNI NO NapameTpam NOTOKa TPaH3aKLUUN:

e B noTtoke H606XOAMMO CHUMATb He meHee 99% 3aABOK, yTOObI cnenoBaTb CTaTUCTUKE PbIHKA.
e He pekomeHayeTca genaTb MHOMO CAE/OK, MHaye TecT NPUAEeTCA OCTaHOBUTb MPU AOCTUXKEHUN NpesenbHOro YMCaa CAEN0K, a He 3aABOK.

e [lpocbba K y4acTHMKAM aHaIM3UPOBATb PbIHOYHbIE MAaPaMETPbl UHCTPYMEHTOB NPU NPOBEAEHUM TECTUPOBAHUSA, ANA MUHUMM3AUNK LONM 33aA9BOK, OTKJOHEHHbIX NO
HenonaaaHuio B AMANasoH LEeHbI.

Mpu 06HapYKEHUN aKTUBHOCTU, MeLLAtOLLLEN NPOBEAEHMIO TECTOB, C/Y»KObl BUpPKM BNpaBe 3a610KMPOBaTb MAEHTUDMKATOPLI NO/Ib30BaTENEN A0 OKOHYaHMA TecTa.



PacnucaHue Harpy304Horo TeCTUpoBaHuA (OpUEHTHPOBOYHO)

OpueHTUpoBoYHOe Bpemsa ctapta — 12.00, BpemA OKOHYaHKUA TecTupoBaHma — 15:00

Ona dasbl MakcMMaibHOM HarpysKku npmBeaeHbl NPUbAM3NTENbHbIE AaHHbIE.

Bpems
CobbiTne ﬂl;:‘:;nbuocm, H:qana f:/'ceu :::;'c oK f:;ceu BP, 3asBoKk | ®P, 3asBok | CP, 3aaBoK
cobbiTun
CTAPT TKC 30 0 0 0 0 0 0 0
AO 10 30 0 200 0 0 120000 0
3000 20 40| 3000 3000 [ 3000 2 400 000 2 520000 2 400 000
10000 60 | 10000 | 10000 | 10000 4 400 000 4 520000 4 400 000
15000 65 ] 15000 | 15000 | 15000 7 400 000 7 520 000 7 400 000
30000 10 70130000 | 30000 (30000 19400000 ( 19520000 19 400 000
2§°M""”p”"r 20 80| 8000 | 8000 23400000 | 23520000 | 19 400 000
8000 40 100 | 8000| 8000 (| 8000 36200000 | 36320000 32 200 000
Makcumym 30 140 TBM TBM TBM | 70000000 | 70000000 | 120000000
cron
TecTtoBoi 0 170 0 0 0] 70000000 | 70000000 | 120000000
Harpysku
Cron Topros 180

12:00

15:00



