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OnucaHue nHTepdelica

1. OnucaHue nutepdemca

NHTepdelic, K KOTOPOMY OTHOCATCA AaHHbIE YKa3aHuWA, NpeacTasieH B Buae 6ubnmorekn Microsoft .NET Bepcun 4.5. Uc-
No/ib30BaHWE aCMHXPOHHbIX onepaumit n Microsoft SignalR client He no3sonseT obecneynTb 0OPATHYIO COBMECTUMOCTb
¢ dppeMMBOPKAMM HUXKE YKA3aHHOMN BEPCUN.

Bepcus APl B Buae 6MbanoTeKkn No3BonseT Nonyuntb 6onee nerkuii A40CTyn K AaHHbIM M onepauuam cuctembl Quatro,
6e3 HeobX0,AMMOCTM Peann3oBbiBaTb TPAHCMNOPTHbIN YPOBEHb B3aMMOAEUCTBUA M ONUCbIBATh KNACChl-KOHTPAKTI.

ba3oBbiM 414 OCYLLECTBAEHUA B3aMmoaencTemna asasetca knacc OtcConnection, coaepikalumii, B KayectTBe CBOMCTB,
BCE AOCTyMNHble A4 B3aUMOAENCTBUA C cucTemoi Quatro nporpammHble MHTepdeicbl. Co3aaHme aK3emnaapa Kaacca
OtcConnection npoussoguTCca ¢ nepeaayelt aksemnaapa knacca OtcConnectionSettings, cogep»atliero B cebe cBegeHus,
HeobxoauMble ANA YCTaHOBAEHMA COeAMHEHUA.



http://api.rtsboard.ru/otcclientapidoc_1.8.1141/html/T_OTC_ClientAPI_OtcConnection.htm
http://api.rtsboard.ru/otcclientapidoc_1.8.1141/html/M_OTC_ClientAPI_OtcConnection__ctor.htm
http://api.rtsboard.ru/otcclientapidoc_1.8.1141/html/T_OTC_ClientAPI_OtcConnectionSettings.htm
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2. O6wme npuHUMnbl pabotbl ¢ API

API| yCNOBHO MOXHO pa3gennTtb Ha ABa 610Ka — 610K paboTbl ¢ AaHHbIMM No 3anpocy (REST) u 610K NosydyeHns gaHHbIX
no noanucke (SignalR). 3avacTyto, 418 COCTAaBNEHUA NPABUALHON MEPAPXMM OOBEKTOB Ha CTOPOHE KNMEHTa, Heobxoam-
MO MCMONb30BaTb NOAXOAbI COBMECTHO. B KauecTse npMmepa MOXKHO NPUBECTU onepauum Hag caenkamu. Jna Toro uto-
6bl NOHATb, KaKWE CAENKM eCTb Y KIMEHTA B cUCTEMe, HEOBXOAMMO NoANMCcaTbCs Ha NOTOK GenericTrades (MoAnMcKa Ha
NOTOKKM ByAeT paccmoTpeHa B pasaene 4) 1, Ha OCHOBaHMM NONYYEHHbIX AaHHbIX (ID caenku, Tekywmuin opuc u cratyc),
3anpocuTb cBeAeHNn 0b MHTepecyoLwem AOKYMeHTe Yepes dyHKLMoHan REST. Takum obpasom, obecneunsaeTcs MUHU-
ManbHaA AOCTAaTOYHOCTb AAHHbIX, MOCTaBAAEMbIX NO/1b30BATE/NO MO NOANUCKE.


http://api.rtsboard.ru/otcclientapidoc_1.8.1141/html/T_OTC_ClientAPI_Documents_GenericTrades_GenericTradeContract.htm
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3. YcTaHOBNEHMe U NoaaepKKa coeanHeHus

[na yctaHOBNEHMA U NOAAEPKKM COeANHEHUA NCNONb3YIOTCA cneaytowmne metogbl Knacca OtcConnection:

e ConnectAsync — meTog, UCNO/Ab3yeMbIN ANA NOAKAYEHUA K cucTeme (OCyLLeCTBNAETCA O4HOBPEMEHHOE NOAKA-
yeHue KaKk K REST API, TaKk v K SignalR DataFeed). JJaHHbI1 MeTO4 aCMHXPOHHbIM U MOKET MPUHUMATb B KayecTse
OMUMOHAIbHOIO NMapameTpa TOKeH OTMEHbI onepauum;

e ReconnectFeedAsync — meToa, NO3BONAOWMI OCYLLECTBUTL NepenogkatodeHme K SignalR DataFeed. Metog acuH-
XPOHHbIM U MOXKET NPUHMMATb B Ka4ecTBe ONLUMOHANbHOIO NapaMeTpa TOKEH OTMEHbI onepauunm;

¢ RefreshAccessTokenAsync —meTos, no3BonAoWMii 06HOBUTL TOKEH aBTOPM3ALLMKM NOCAE AANTENBHOTO 6e3aencTama
nosib3oBatens (B TeyeHne 6onee Yem 5 MUHYT He OcyLLeCTBAANCA Bbi30B REST M NOTOKM AaHHbIX 6bINN OTKAOYEHbI)

dparmeHT Koga NOAKNOYEHMA K CUCTEME PACMO/IOXKEH B NPUAOKEHMU (cMm. npumep 1).


http://api.rtsboard.ru/otcclientapidoc_1.8.1141/html/T_OTC_ClientAPI_OtcConnection.htm
http://api.rtsboard.ru/otcclientapidoc_1.8.1141/html/M_OTC_ClientAPI_OtcConnection_ConnectAsync.htm
http://api.rtsboard.ru/otcclientapidoc_1.8.1141/html/M_OTC_ClientAPI_OtcConnection_ReconnectFeedAsync.htm
http://api.rtsboard.ru/otcclientapidoc_1.8.1141/html/M_OTC_ClientAPI_OtcConnection_RefreshAccessTokenAsync.htm
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4. Onepauunm ¢ NOTOKaMn AaHHbIX

B 3aBMCMMOCTM OT }KeslaeMblIX AaHHbIX He0bX0AMMO BbI6paTb KOHKPETHbIM SignalR NOTOK M OCyLLECTBUTb K HEMY NOAKIO-
YyeHue, NyTem Bbl30Ba NoAnucunka (SubscribeAsync) cootTseTcTBytOLWErO KNacca (Hanpumep, ana ny6anYHbIX KOTUPOBOK
ato 6yaeT OtcConnection.Quotes.SubscribeToPublicQuotesAsync). Huxe npeaocTaB/ieH nepevyeHb BO3MOXKHbIX MOTOKOB
C conocTaBaeHnem nx cBoicTBam Knacca OtcConnection:

¢ GenericTrades — NoTOK obwux caenok. B cucteme ntobas caenka, Kpome pbIHOYHOM, ABAAETCA NPOU3BOLHOM OT CyLL-
HocTu GenericTradeContract. CywHocTb GenericTradeContract cogeput B cebe rnobanbHble napameTpbl CAENKM,
B TOM Uuncne ee uaeHTUPUKATOP B COOTBETCTBYOWEM OduCce, ee PeBU3UIO U CTaTyC. B npuaoxeHnn npesocTasieH
BapuaHT 06paboTkm nosyyeHHoM cywHocTn GenericTrade 1 3anpoca Yepes REST cooTBeTcTBYHOWLEN AOUEpHEN CYLL-
HOCTM (cm. npumep 3);

e MarketTrades — NOTOK pbIHOYHbIX CAEN0K. TONbKO Ny6ANYHbIE CAENKM NONAAatoT B AaHHbIN NOTOK;

e PublicQuotes — NOTOK Ny6ANYHbIX KOTUPOBOK, BKAIOYAOLWMI BCE AOCTYMHbIE JAaHHOMY NOTMHY KOTUPOBKU. Takke B
3TOM NOTOKE HaxXoA4ATCA afpecHble KOTUPOBKM, BbICTaB/I€HHbIE B apeC OpPraHn3aLmun, KOTOPOI NPUHALNEKNUT AaH-
HbIA 1OTUH;

e OwnQuotes — NOTOK COHBCTBEHHbIX KOTUPOBOK, BKHOYAOLMI BCe COOCTBEHHbIE KOTUPOBKM, BKNHOYAA YEPHOBUKM;
e SettlementSchemes.Schemes — pacyeTHble cxembl;

e SettlementAccounts.SettlementAccounts — 6aHKOBCKMe cyeTa;

e DepoAccounts — aeno3unTapHbIe CYeTa;
e Parties — Tabaunua y4acTHUKOB;
e Alerts — NOTOK yBe4OMNEHWIA;

e Chat —noToK aAnanora c KoOHTpareHTaMu. Tak:Ke MOXHO NOANMUCATLCA HA MOTOK TabAKnLbl YaTOB NPY MOMOLLM MeToAa
SubscribeToConversationListAsync.



http://api.rtsboard.ru/otcclientapidoc_1.8.1141/html/M_OTC_ClientAPI_Documents_Quotes_QuoteApi_SubscribeToPublicQuotesAsync.htm
http://api.rtsboard.ru/otcclientapidoc_1.8.1141/html/T_OTC_ClientAPI_OtcConnection.htm
http://api.rtsboard.ru/otcclientapidoc_1.8.1141/html/M_OTC_ClientAPI_Documents_GenericTrades_GenericTradesApi_SubscribeAsync.htm
http://api.rtsboard.ru/otcclientapidoc_1.8.1141/html/T_OTC_ClientAPI_Documents_GenericTrades_GenericTradeContract.htm
http://api.rtsboard.ru/otcclientapidoc_1.8.1141/html/T_OTC_ClientAPI_Documents_GenericTrades_GenericTradeContract.htm
http://api.rtsboard.ru/otcclientapidoc_1.8.1141/html/M_OTC_ClientAPI_Documents_MarketTrades_MarketTradesApi_SubscribeAsync.htm
http://api.rtsboard.ru/otcclientapidoc_1.8.1141/html/M_OTC_ClientAPI_Documents_Quotes_QuoteApi_SubscribeToPublicQuotesAsync.htm
http://api.rtsboard.ru/otcclientapidoc_1.8.1141/html/M_OTC_ClientAPI_Documents_Quotes_QuoteApi_SubscribeToOwnQuotesAsync.htm
http://api.rtsboard.ru/otcclientapidoc_1.8.1141/html/M_OTC_ClientAPI_SettlementSchemes_Schemes_SettlementSchemesApi_SubscribeAsync.htm
http://api.rtsboard.ru/otcclientapidoc_1.8.1141/html/M_OTC_ClientAPI_SettlementSchemes_SettlementAccounts_SettlementAccountsApi_SubscribeAsync.htm
http://api.rtsboard.ru/otcclientapidoc_1.8.1141/html/M_OTC_ClientAPI_SettlementSchemes_DepoAccounts_DepoAccountsApi_SubscribeAsync.htm
http://api.rtsboard.ru/otcclientapidoc_1.8.1141/html/M_OTC_ClientAPI_Parties_PartiesApi_SubscribeAsync.htm
http://api.rtsboard.ru/otcclientapidoc_1.8.1141/html/M_OTC_ClientAPI_Alerts_AlertsApi_SubscribeAsync.htm
http://api.rtsboard.ru/otcclientapidoc_1.8.1141/html/M_OTC_ClientAPI_Chat_ChatApi_SubscribeToConversationAsync.htm
http://api.rtsboard.ru/otcclientapidoc_1.8.1141/html/M_OTC_ClientAPI_Chat_ChatApi_SubscribeToConversationListAsync.htm

Onepaunmn ¢ 4OKYMeHTaMMn

5. Onepauun c AOKYMeHTaMu

MpaKTUYeCcKn Bce BU3HEC-CYLLHOCTM B CUCTEME MHTEPMNPETUPYIOTCA KaK AOKYMEHTbI. 9TO N03BOAAET YHUOUUMPOBATL NOA-
Xo4pl K 06paboTke. OCHOBHbLIMW NapameTpamm ana naeHTMduKaumm Ntoboro gokymeHTa (Knacc BaseDocumentContract)
ABnAeTca naeHTuduUKaTop Id (CTPOKOBLIN NapameTp, He NoANeXKalLMit COPTUPOBKE NO BO3paCTaHWo/ybbiBaHWIO) U peBu-
3uA Revision (4McNoBOM NapameTp C aBTOMATUYECKMM YBE/IMYEHMEM NOCAE BHECEHWA KaKUX-TMBO U3MEHEHWUI B O0KY-
MeHT). TaKXKe B N106OM OKYMEHTE MMEETCA COKPaLLEHHOE MK NOSHOE ONMCaHWe TeKyLLLero ctaTyca State (Knacc, ceoi-
CTBaMM KOTOPOTO ABAAIOTCA NAEHTUDUKATOP CTaTyCca, BOSMOMKHbIE AeNCTBUA HAL AOKYMEHTOM, ONMCaHWe OWNBOK B A0-

KYMeHTe).
OfHaKo, T.K. cUCTema MOTeHLMaNbHO cnocobHa nopaepKneaTthb Ntobble GUHAHCOBLIE MHCTPYMEHTbI, B TOM YWUCAE U He

MMeloLLIMe aHaNora LeHbl, ONMcaHne NPoAyKTa, Hag KOTOPbIM COBEpPLUAETCA onepauus, BbIHECEHO B OTAeNbHbIA XML-
610K, ABNAOWMIACA YacTblo AOKYMeHTa. JaHHbI 610K XpaHuTca B cBolicTBe Content.



http://api.rtsboard.ru/otcclientapidoc_1.8.1141/html/T_OTC_ClientAPI_Documents_BaseDocumentContract.htm
http://api.rtsboard.ru/otcclientapidoc_1.8.1141/html/P_OTC_ClientAPI_Documents_BaseDocumentContract_Revision.htmhttp://api.rtsboard.ru/otcclientapidoc_1.8.1141/html/P_OTC_ClientAPI_Documents_BaseDocumentContract_Id.htm
http://api.rtsboard.ru/otcclientapidoc_1.8.1141/html/P_OTC_ClientAPI_Documents_BaseDocumentContract_Revision.htm
http://api.rtsboard.ru/otcclientapidoc_1.8.1141/html/P_OTC_ClientAPI_Documents_BaseDocumentContract_State.htm
http://api.rtsboard.ru/otcclientapidoc_1.8.1141/html/P_OTC_ClientAPI_Documents_DocumentStateContract_Id.htm
http://api.rtsboard.ru/otcclientapidoc_1.8.1141/html/P_OTC_ClientAPI_Documents_DocumentStateContract_Actions.htm
http://api.rtsboard.ru/otcclientapidoc_1.8.1141/html/P_OTC_ClientAPI_Documents_DocumentStateContract_Error.htm
http://api.rtsboard.ru/otcclientapidoc_1.8.1141/html/P_OTC_ClientAPI_Documents_DocumentStateContract_Error.htm
http://api.rtsboard.ru/otcclientapidoc_1.8.1141/html/P_OTC_ClientAPI_Documents_BaseDocumentContract_Content.htm
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6. OnucaHmne OCHOBHbIX Bu3Hec-npoueccos
cucTembol

6.1. Co3paHMne KOTUPOBKMU

Heobxoaumble ana AencTenA AaHHbIE:

e TeKywuii akkayHT (g1 3anonHeHus noas Partyld)
e CrnpaBoYHUK BaNtoT (418 3aN0AHEHMA BaNtOTbI LIEHbI U BaNtOTbl PacYeToB)
* WHCTpyMeHT (419 3aN0NHEHUA KOHTEHTA U MAEHTUDMKATOPA MHCTPYMEHTA)

Onepauuu Hag, o6beKkTamu:

Mocne cozgaHus obbekta OTC.ClientAPl.Documents.Quotes.QuoteContract 1 3anosiHeHMA ero HeobXxoAMMbIMU AAHHbI-
mu, Bbi3biBaeTcA metog OtcConnection.Quotes.CreateAsync, B KayecTBe NnapameTpa KOTOPOro nepesaerca KOHTPAKT KO-
TMPOBKMU. B c/iyyae ycnexa B cucTeme co3gaeTcs KOTUPOBKA, Mmetolas ctatyc « DRAFT». Bo3Bpaliaembliii METOAOM 06bEKT
COAEPKUT B cebe NoNHOe onncaHue KOTUPOBKM, BK/IOYaA ee MAeHTUPUKATOP U HOMEpP peBu3uK. A akTMBaUUnN Heob-
xogmmo Bbi3BaTb meTog OtcConnection.Quotes.SendAsync, B KOTOpom nepeaaeTca NaeHTUOMKATOP U HOMep PeBU3UK
KOTUPOBKMW.

6.2. O6HOBNEHME U YyAaNeHUe KOTUPOBKHU

Heobxoaumble ana AeicTBUA AaHHbIE:
¢ O61BbEKT KOTUPOBKM
Onepauuu Hag, o6bekTamu:

Ona oTmeHbl KOTUPOBKKM Bbi3biBaeTcA MeTod OtcConnection.Quotes.CancelAsync, napameTpamu KOTOPOro B-
nalTcA  naeHTMGUKATop M HOMEp pPEeBU3UM  KOTMPOBKW. [na OBHOBNEHMA KOTUPOBKM BbI3bIBAETCA METOA,
OtcConnection.Quotes.UpdateAsync, B KayecTBe napameTpa KOTOPOro nepeaaeTca MAeHTUGUKATOP, HOMep TeKyLLen pe-
BM3UW M OOHOB/IEHHbIV 06BEKT KOTUPOBKM.

6.3. CospaHue porosopa

Heobxoaumble ana AencTenA AaHHbIE:

e CnpaBOYHWK BaNIoOT;

e CnpaBOYHWMK MHCTPYMEHTOB;

* CrnpaBOYHWUK KOHTPAreHToB;

e CnpaBOYHWMK pPacyeTHbIX CXeM;

e CnpaBOYHWMK KMEHTOB (ecnn onepauua NPou3BOAMUTCA C YKa3aHUEM KANEHTA);
* CrnpaBOYHWUK TUMOB KANEHTCKUX B3aMMOAENACTBUN

e TeKyLlMi1 aKKayHT

Onepauuu Hag obbeKkTamu:

Mocne co3panua obvekta OTC.ClientAPl.Documents.BackTrades.BackTradeContract 1 3anonHeHUsA ero HeobxoAnMMbIMM
OaHHbIMK, Bbi3biBaeTca meTtog OtcConnection.BackTrades.CreateAsync, B KayecTBe napameTpa KOTOPOro nepepaerca
KOHTpPaKT gorosopa. B cnyyae ycnexa B cucteme cosgaetca gorosop B ctatyce «NEGOTIATING». Bo3Bpaliaemblii meTo-
O0M 06beKT coaepKuT B cebe NosHOe onucaHue A0roBopa, BKAKOUatoLWee ero naeHTudukaTop, Homep pesusum n XML-
KOHTEHT, B KOTOPbI/ NOMELLEHbI BCE CBEAEHMA O A0rOBOpeE. TaK e [0roBOp CTAHOBUTCA AOCTYMNHbIM KOHTPAreHTy.

6.4. O6HOBNEeHUe/3an0NHeHUe AoroBopa

Heobxoaumble pna genucTBma gaHHble:

e O61beKT gorosopa


http://api.rtsboard.ru/otcclientapidoc_1.8.1141/html/P_OTC_ClientAPI_Documents_Quotes_QuoteContract_PartyId.htm
http://api.rtsboard.ru/otcclientapidoc_1.8.1141/html/T_OTC_ClientAPI_Documents_Quotes_QuoteContract.htm
http://api.rtsboard.ru/otcclientapidoc_1.8.1141/html/M_OTC_ClientAPI_Documents_DocumentApiFacade_1_CreateAsync.htm
http://api.rtsboard.ru/otcclientapidoc_1.8.1141/html/M_OTC_ClientAPI_Documents_DocumentApiFacade_1_SendAsync.htm
http://api.rtsboard.ru/otcclientapidoc_1.8.1141/html/M_OTC_ClientAPI_Documents_DocumentApiFacade_1_CancelAsync.htm
http://api.rtsboard.ru/otcclientapidoc_1.8.1141/html/M_OTC_ClientAPI_Documents_DocumentApiFacade_1_UpdateAsync.htm
http://api.rtsboard.ru/otcclientapidoc_1.8.1141/html/T_OTC_ClientAPI_Documents_BackTrades_BackTradeContract.htm
http://api.rtsboard.ru/otcclientapidoc_1.8.1141/html/M_OTC_ClientAPI_Documents_DocumentApiFacade_1_CreateAsync.htm
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Onepauuu Hag obbeKkTamu:

[Ons obHOBNEHMA AoroBopa Bbi3biBaeTcAa metoa OtcConnection.BackTrades.UpdateAsync, B KauecTse napameTpoB KOTO-
poro nepeaaeTcsa MAEHTUPUKATOP, HOMEP TeKYLLEN PEBM3UM U 0BHOBNEHHbI 06bEKT AoroBopa. CyLLecTByeT HECKONbKO
Ba*KHbIX MOMEHTOB NpW coBepLLeHnn 0b6HoBNeHMA aoroBopa. MepBbim ABNAETCA 06LWMIA NPUHLMN PabOTbI C CYLHOCTAMM,
OOCTYMHbIMM ANA NapaniesbHOro pefakTMPOBaHMA KaK areHTOM, TaK U KOHTpareHTom. MNepes Hayanom ntoboro nameHe-
HUA cyWHOCTN Heobxoanmo 3ab10KMPOBaTL ee, YTOObI MCKAOUYUTL CUTYaLMIO KOAHOBPEMEHHOTO» U3MeHeHuA. [laHHoe
penctene ana caenok 6ak-odumca npomssBoanTca ¢ ucnonbsosaHnem metoga OtcConnection.BackTrades.LockAsync. B Ka-
YyecTBe NapameTpoB nepeaarnTca NAeHTUGUKATOP M HOMEP TeKyLLe peBu3nM AoKymeHTa. ocne ncnonHeHna metoga
OOKYMeHT 610KMpyeTca OT peAakTMPOBaHNA AN1A BCEX, KPOME JI0TMHA, BbI3BaBLUEro AaHHbIM meTos,. HeobxoamMmo noHu-
MaTb, YTO NPM pa3paboTKe NPUNOKEHMA HEOBXOANMMO NPeAYCMOTPETb BHELUTATHbIE CUTYALMM U NPU HE OXKUAAEMOM Bbl-
xoze u3 npouecca o6HoBNeHUA TpebyeTcA pa3bnoknpoBaTb AOrOBOP 419 BO3MOMXKHOCTU AasibHenwen paboTbl ¢ HUM. Pas-
610KMpoBKa NponssoaunTca BbisoBom metoga OtcConnection.BackTrades.UnlockAsync, napameTpamm KOTOporo ABNAKOT-
CA MAEHTUMKATOP M HOMED TeKyLLel peBM3nKN AOKYMeHTa. B cnydae ycnewHoro o6HoBneHMA co3aaeTca HoBaA peBn3mna
OOKyMeHTa, 1 pa3bnokupoBaTb TpebyeTca yxe HOBYIO pPeBM3UIO, T.K. UIMEHHO OHa ABAAETCA Tekylen. [laHHble 0 HoMe-
pe peBu3nM CoAepPKaATCA B KOHTPAKTe OTBETA HA 3anpoc obHOBEHUA [OroBopa. BTopbiM BarKHbIM MOMEHTOM ABAAETCA,
YTO 3anpalwmeaTb forosop Heobxoammo c paarom OTC.ClientAPl.Documents.ContentinclusionMode.Documentinternals.
[JaHHbIl dnar o3HayaeT, YTo cepBep BEPHET He NoJHbIM sKk3emnaap XML aoroBopa, a To/IbKo HEObXoAMMYO ANA pefak-
TMPOBAHMUA YacTb. BHeceHWe nameHeHnn B nonHbiit XML foroBopa He npesycMoTpeHO, T.K. OH popmupyeTca Ha cepBepe.
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http://api.rtsboard.ru/otcclientapidoc_1.8.1141/html/M_OTC_ClientAPI_Documents_DocumentApiFacade_1_UpdateAsync.htm
http://api.rtsboard.ru/otcclientapidoc_1.8.1141/html/M_OTC_ClientAPI_Documents_DocumentApiFacade_1_LockAsync.htm
http://api.rtsboard.ru/otcclientapidoc_1.8.1141/html/M_OTC_ClientAPI_Documents_DocumentApiFacade_1_UnlockAsync.htm
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HacTtpoiika npumepa QuatroExpo
nepej Ucnosib30BaHMEM

7. Hactpoinka npumepa QuatroExpo nepep,
UCNoNb30BaHUEM

Ha Hawem ftp-cepBepe onybankosaH npumep paboTobl ¢ Gubamotekoin ClientAPI cuctembl Quatro. CKauyaTb €ro Bbl MOXKeTe
no ccblike. s Havana paboTel c npumepom Heobxoaumo ByaeT BHECTU ceaylolime U3MeHEHMA B KOHPUTYpaLMOHHbIe
dannbi:

e B ¢aiine OtcConnectionSettings.xml ykasaTb nornHbl M naponu Tperigepa n 6ak-odpuuepa

¢ B ¢aiine QuatroExpo.exe.config ykasaTb NpaBUIbHYO CTPOKY COEANHEHUA C 6a30M AaHHbIX.
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Mpumepbl

NMpunoxkeHue A. NMpumepsol

Mpumep 1. MNogkntoueHne K cucteme

public async Task Connect (CancellationToken ct)

{

OtcConnectionSettings settings = new OtcConnectionSettings() ;

OtcCredential cred = OtcCredential.Plain (<jmormu>, <mapojb>);
settings.EnableSignalRTracing = true;

settings.EnableFeedMessageTracing = true;

settings.Transports = DataFeedTransport.All;

OtcEndpoint ep = new OtcEndpoint (<ampec mnosmroHa, Hamnpmmep http://test.rtsboard.ru>);
settings.Endpoint = ep;

settings.Credential = cred;

Connection = new OtcConnection (settings);

Connection.FeedConnectionStateChanged += Connection_ FeedConnectionStateChanged;
Connection.RestConnectionStateChanged += Connection RestConnectionStateChanged;
await Connection.ConnectAsync (ct);

Mpumep 2. MNoakntoveHne K NOTOKaM PbIHOYHbIX AAHHbIX

async Task SubscribeFeeds (string subscribeString)
{

if (Subscriptions == null
Subscriptions = new Dictionary<string, IDisposable>();

else

{
UnsubscribeFeeds () ;
Subscriptions.Clear () ;

foreach (string s in _settings.EnabledFeeds.Split(';"'))
{
//"PublicQuotes;OwnQuotes; FrontTrades;GenericTrades;Alerts";
switch (s)
{
case "Quote":
if (_settings.ConnectionType == OtcConnectionType.BACKOFFICER)
{
Log.OtcInteraction.Warn ("llognMcka Ha MNOTOK NYOJMYHHIX KOTUPOBOK C poisiblo BACKOFFICER MoxeT
OpuBeCTV K oumbKaM B HOaHHBEIX. Heo®xoAmMMO MCHNpPaBUTh KOHOuUTypaumo") ;
}
SubscriptionListener<OTC.ClientAPI.Documents.Quotes.QuoteContract> pubQuotesListener
= new SubscriptionListener<OTC.ClientAPI.Documents.Quotes.QuoteContract> (ProcessPublicQuoteRecord,s) ;

OTC.ClientAPI.DataFeed.ISubscription<OTC.ClientAPI.Documents.Quotes.QuoteContract> pg
= await Connection.Quotes.SubscribeToPublicQuotesAsync (pubQuotesListener, s, null);

Subscriptions.Add (s, pq);
break;
case "OwnQuote":
if (_settings.ConnectionType == OtcConnectionType.BACKOFFICER)
{
Log.OtcInteraction.Warn ("llognMcka Ha NOTOK COOCTBEHHHIX KOTUPOBOK C poisiblo BACKOFFICER MoxeT
OpUBeCTM K ommbKaM B HOaHHBIX. Heo®xoAuMO MCHNpaBUTh KOHOuUTypaumo") ;
}
SubscriptionListener<OTC.ClientAPI.Documents.Quotes.QuoteContract> ownQuotesListener
= new SubscriptionListener<OTC.ClientAPI.Documents.Quotes.QuoteContract> (ProcessOwnQuoteRecord, s);

OTC.ClientAPI.DataFeed.ISubscription<OTC.ClientAPI.Documents.Quotes.QuoteContract> og
= await Connection.Quotes.SubscribeToOwnQuotesAsync (ownQuotesListener, s, null);

Subscriptions.Add (s, oq);

break;
case "MarketTrade":
if (_settings.ConnectionType == OtcConnectionType.BACKOFFICER)

{
Log.OtcInteraction.Warn ("llognMcka Ha MNOTOK PHHOUYHHIX CHEJIOK C poJibio BACKOFFICER MoOXeT
OpuBeCTM K ommbKaM B HOaHHBEIX. Heo®xoOuMO MCHNpPaBUTh KOHOuUTypaumo") ;
}
MarketTrade trade = db.GetMaxValueRecord<MarketTrade> ("TradeDate", "MarketTrade");
OTC.ClientAPI.Documents.MarketTrades.FilterParameters filter = new
OTC.ClientAPI.Documents.MarketTrades.FilterParameters () ;

if (trade != null)
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DatetimeRange dtr = new DatetimeRange () ;
dtr.From = trade.TradeDate;
filter.Date = dtr;
}
else
{
filter = null;
}
SubscriptionListener<OTC.ClientAPI.Documents.MarketTrades.MarketTradeContract> marketTradesListener
= new
SubscriptionListener<OTC.ClientAPI.Documents.MarketTrades.MarketTradeContract> (ProcessMarketTradeRecord, s);

OTC.ClientAPI.DataFeed.ISubscription<OTC.ClientAPI.Documents.MarketTrades.MarketTradeContract> mt
= await Connection.MarketTrades.SubscribeAsync (marketTradesListener, s, filter);

Subscriptions.Add (s, mt);
break;
case "GenericTrade":

SubscriptionListener<OTC.ClientAPI.Documents.GenericTrades.GenericTradeContract> genericTradesListener
= new
SubscriptionListener<OTC.ClientAPI.Documents.GenericTrades.GenericTradeContract> (ProcessGenericTradeRecord, s);

OTC.ClientAPI.DataFeed.ISubscription<OTC.ClientAPI.Documents.GenericTrades.GenericTradeContract> gt =
await Connection.GenericTrades.SubscribeAsync (genericTradesListener, s, null);
Subscriptions.Add (s, gt);

break;

}

Mpumep 3. O6paboTka noToka GenericTrade

async Task GenericTradeProcessing (OTC.ClientAPI.Documents.GenericTrades.GenericTradeContract data, string recID)
{
switch (data.State.Split(':")[0])
{
case "FRONT":
if (_settings.ConnectionType == OtcConnectionType.TRADER)
{
try
{

OTC.ClientAPI.Documents.Extensions.GetDocumentResponse<OTC.ClientAPI.Documents.FrontTrades.FrontTradeContract> f
= await Connection.FrontTrades.GetAsync (data.Activeld);
if (f.Success)
{
FrontTrade ft = QuatroMapping.GetObject<FrontTrade> (f.Document) ;
db.OnAddOrUpdate<FrontTrade> (ft, ft.Id);

}
catch (ApiErrorException e)

{

}
break;
case "MIDDLE":
if (_settings.ConnectionType == OtcConnectionType.BACKOFFICER)
{
try
{

OTC.ClientAPI.Documents.Extensions.GetDocumentResponse<OTC.ClientAPI.Documents.MiddleTrades.MiddleTradeContract> m
= await Connection.MiddleTrades.GetAsync (data.Activeld) ;
if (m.Success)
{
MiddleTrade mt = QuatroMapping.GetObject<MiddleTrade> (m.Document) ;
db.OnAddOrUpdate<MiddleTrade> (mt, mt.Id);

}

catch (ApiErrorException e)

{

}
break;
case "BACK":
if (_settings.ConnectionType == OtcConnectionType.BACKOFFICER)
{
try
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OTC.ClientAPI.Documents.Extensions.GetDocumentResponse<OTC.ClientAPI.Documents.BackTrades.BackTradeContract> b
= await Connection.BackTrades.GetAsync (data.Activeld);
if (b.Success)
{
BackTrade bt = QuatroMapping.GetObject<BackTrade> (b.Document) ;
db.OnAddOrUpdate<BackTrade> (bt, bt.Id);

}
catch (ApiErrorException e)
{1}
}
break;
case "FINAL":
if (_settings.ConnectionType == OtcConnectionType.BACKOFFICER)
{
try
{

OTC.ClientAPI.Documents.Extensions.GetDocumentResponse<OTC.ClientAPI.Documents.FinalTrades.FinalTradeContract> £
= await Connection.FinalTrades.GetAsync (data.ActivelId);
if (f.Success)
{
FinalTrade ft = QuatroMapping.GetObject<FinalTrade> (f.Document)
db.OnAddOrUpdate<FinalTrade> (ft, ft.Id);
}
else
{
}
}
catch (ApiErrorException e)

{

break;

Mpumep 4. DopMUpPOBaAHNE KOHTEHTA AOKYMEHTOB

public struct TransactionDefinition
{

public decimal? Price;
public int? Qty;
public string Direction;
public DateTime? SettlDate;
public DateTime? DeliveryDate;
public string PriceCurrency;
public string SettlCurrency;
public string DeliveryMethod;
public bool isFrontOffice;

public static string MakeSecurityQuoteContent( TransactionDefinition td, Instrument i)
{
string tranType = string.Empty;
string instrumentType = string.Empty;

switch (i.ClassId)
{

case "stocks":

tranType = "equityTransaction";
instrumentType = "equity";
break;

case "bonds":
tranType = "bondTransaction";
instrumentType = "bond";
break;

default:
tranType = "equityTransaction";
instrumentType = "equity";
break;

XElement root = new XElement (rtsotc
new XAttribute (XNamespace.Xmlns
new XAttribute (XNamespace.Xmlns
new XAttribute (XNamespace.Xmlns

tranType,

"fpml", fpml),
"rtsrep", rtsrep),
"fpmlext", fpmlext),
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new XAttribute (XNamespace.Xmlns + "dsig", ds),
new XAttribute (XNamespace.Xmlns + "rtsotc", rtsotc)
)i

XDocument doc = new XDocument (root) ;

string buyerRef = "partyl";
string sellerRef = "party2";

if (td.isFrontOffice)
{

buyerRef = (td.Direction.ToUpper () == "BUY") ? "quote-owner" : "counterparty";
sellerRef = (td.Direction.ToUpper () == "BUY") ? "counterparty" : "quote-owner";
}
else
{
buyerRef = (td.Direction.ToUpper () == "BUY") ? "partyl" : "party2";
sellerRef = (td.Direction.ToUpper () == "BUY") ? "party2" : "partyl";

root.Add (new XElement (fpml + "buyerPartyReference", new XAttribute ("href", buyerRef)));

root.Add (new XElement (fpml + "sellerPartyReference", new XAttribute ("href", sellerRef)));

root.Add (new XElement (rtsotc + "issuingVolumes", (i.IssuingVolume.HasValue) *?
i.IssuingVolume.Value.ToString() : string.Empty));

root.Add (new XElement (rtsotc + "numberOfUnits", (td.Qty.HasValue) ? td.Qty.Value.ToString() : string.Empty));

root.Add (new XElement (rtsotc + "unitPrice", (td.Price.HasValue) ? GetStringNumber (td.Price.Value)
string.Empty)) ;

root.Add (new XElement (rtsotc + "priceCurrency", td.PriceCurrency));

//Bnok MOeHTUIMUKALNM MHCTPYMEHTa

XElement instrumentDefinition = new XElement (rtsotc + instrumentType) ;

instrumentDefinition.Add (new XElement (fpml + "instrumentId", new XAttribute ("instrumentIdScheme",
"http://www.fpml.ru/coding-scheme/instrument-id#code"), 1.Id));

instrumentDefinition.Add (new XElement (fpml + "instrumentId", new XAttribute ("instrumentIdScheme",
"http://www. fpml.ru/coding-scheme/instrument-id#regnum"), i.Regnum))

instrumentDefinition.Add (new XElement (fpml + "instrumentId", new XAttribute ("instrumentIdScheme",
"http://www.fpml.ru/coding-scheme/instrument-id#cfi™), i.CFI));

instrumentDefinition.Add (new XElement (fpml + "instrumentId", new XAttribute ("instrumentIdScheme",
"http://www.fpml.ru/coding-scheme/instrument-id#isin"), 1i.ISIN));

instrumentDefinition.Add (new XElement (fpml + "description", i.NameRu)) ;

instrumentDefinition.Add (new XElement (fpml + "currency", i.Currency));

instrumentDefinition.Add (new XElement (fpml + "exchangeId", i.ExchangeId));

root.Add (instrumentDefinition) ;

root.Add (new XElement (rtsotc + "unitNotional", GetStringNumber (i.UnitNominal))) ;
root.Add (new XElement (rtsotc + "deliveryMethod", td.DeliveryMethod)) ;
root.Add (new XElement (rtsotc + "settlementDate", (td.SettlDate.HasValue) ? td.SettlDate.Value.ToString ("yyyy-

MM-dd") : string.Empty));
root.Add (new XElement (rtsotc + "deliveryDate", (td.DeliveryDate.HasValue) ?
td.DeliveryDate.Value.ToString ("yyyy-MM-dd") : string.Empty));

root.Add (new XElement (rtsotc + "settlementCurrency", td.SettlCurrency)):;

return root.ToString (SaveOptions.None) ;

Mpumep 5. CosgaHne KOTUPOBKMU

/// <summary>
/// Cospanue COBCTBEHHOM KOTUPOBKU
/// </summary>
/// <param name="InstrId">lneHTudpuraTop MHCTPyMeHTa</param>
/// <param name="Price">llena</param>
/// <param name="Qty">KosmuecTBo</param>
/// <param name="direction">Hanpaemnenue (b-BUY, s-SELL)</param>
/// <returns>CTpyKTypMUPOBAHHLI PEe3yJIbTAT BHIIOJHEHMS IelicTeua</returns>
public async Task<DocumentData> CreateQuote (string InstrId, decimal Price, int Qty, string direction)
{
OTC.ClientAPI.Accounts.GetResponse acc=await Connection.Accounts.GetCurrentAsync(_settings.Login);
if (!acc.Success)
{
Log.OtcInteraction.Info ("HeBO3MOXHO NOJIyUYMTH IaHHEE 00 akkayHTe mnijsa JjormHa {0}", _Settings.Login);
return new DocumentData () { Error = string.Format ("HeBO3MOXHO MNOJIyYMTb IaHHEIE OO akkayHTe mjs JjormHa {0}",
_settings.Login) };
}

OTC.ClientAPI.Documents.Quotes.QuoteContract g = new OTC.ClientAPI.Documents.Quotes.QuoteContract();
g.Comment = "Autogenerated";

g.DeliveryDate = DateTime.Now.AddDays (4d) ;

g.DeliveryMethod = "DeliveryVersusPayment";

g.Direction = (direction.ToUpper () == "B") ? OTC.ClientAPI.Documents.Quotes.OperationDirectionContract.Buy
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OTC.ClientAPI.Documents.Quotes.OperationDirectionContract.Sell;
.Instrument=InstrId;
.IsDynamic=false;
IsIndicative=false;
.IsTargeted=false;
.PartyId = acc.Account.PartyId;
Price = Price;
.PriceCurrencyId = "USD";
.Quantity = Qty;
.SettlementCurrencyId = "USD";
.SettlementDate = DateTime.Now.AddDays (4d) ;
g.TimeToLive = OTC.ClientAPI.Documents.Quotes.QuoteTimeToLiveContract.GoodTillCancelled;
Instrument i = db.GetRecord<Instrument>(g.Instrument) ;
g.Content=ContentBuilder.MakeSecurityQuoteContent (q,1i);

QQ Q Q Q Q Q .Q .Q.Q

//co3paHue 4YepHOBMKA KOTUPOBKM

OTC.ClientAPI.Documents.Extensions.CreateDocumentResponse<OTC.ClientAPI.Documents.Quotes.QuoteContract> x
= await Connection.Quotes.CreateAsync(q) ;

if (x.Success)

{

Log.OtcInteraction.Info ("Koruposka {0}/{1}/{2} ormnpamBmena ycnemno", InstrId, Price, Qty);
/ /" axKTMBMPOBAHME €TI0 B CUCTEME
return await SendQuote (x.Document.Id, x.Document.Revision);

}
else
{
Log.OtcInteraction.Info ("Oumbka npu ornpaBke koTtmpoBku {0}/{1}/{2}", InstrIld, Price, Qty);
return new DocumentData () { Id = string.Empty, Rev = 0, Error = x.Errors.DocumentError.Message.Ru };

Mpumep 6. CozgaHune gorosopa 63k-oduca

/// <summary>

/// CospmaHme HOBOTO HNOTOOBpa O3k-oduca

/// </summary>

/// <param name="price">llena</param>

/// <param name="gty">KomuuecTBo</param>

/// <param name="direction">Hanpaemnenue (b-BUY, s-SELL)</param>

/// <param name="instrId">Tuxep MHCTpyMeHTa</param>

/// <param name="party2Id">lneHTuduxkaTop KOHTpareHra</param>

/// <param name="clientId">UnenTudpmrarop kimeHTa</param>

/// <param name="settlSchemeId">lneHTUdMKATOP PaCUETHOM CxeMs</param>

/// <returns>CTpyKTypMUPOBaHHLI PEe3yJIbTAT BHIIOJHEHMS IelicTeua</returns>

public async Task<DocumentData> CreateBackTrade (decimal price, int gty, string direction, string instrId,
string party2Id, int? clientId, int settlSchemeId)

OTC.ClientAPI.Accounts.GetResponse acc = await Connection.Accounts.GetCurrentAsync(_settings.Login);
if (!acc.Success)
{
Log.OtcInteraction.Info ("HeBO3MOXHO NOJIyUYMTH IaHHEE 00 akkayHTe mnijsa JjormHa {0}", _Settings.Login);
return new DocumentData () { Error = string.Format ("HeBO3MOXHO MNOJIyYMTb HaHHEIE OO akkayHTe mjs JjormHa {0}",
_settings.Login) };
}

OTC.ClientAPI.Documents.BackTrades.BackTradeContract contract = new
OTC.ClientAPI.Documents.BackTrades.BackTradeContract () ;

contract.AdditionalTerms = "NONE";

contract.Comment = "Autogenerated";

TransactionDefinition def = new TransactionDefinition ()

{

Price = price,

Oty = qty,

Direction = (direction.ToUpper ()=="B")? "Buy":"Sell",
isFrontOffice = false,

PriceCurrency = "USD",

SettlCurrency = "USD",

SettlDate = DateTime.Now.AddDays (4),

DeliveryDate = DateTime.Now.AddDays (4),

DeliveryMethod = "DeliveryVersusPayment"
}i
Instrument i = db.GetRecord<Instrument> (instrId);
contract.Content = ContentBuilder.MakeSecurityQuoteContent (def, 1i);
contract.CheckLimits = false;
contract.DeliveryDate = def.DeliveryDate;
contract.DeliveryMethod = def.DeliveryMethod;
contract.ExchangeRate = null;
contract.ExternalTradeIdentifierl = Guid.NewGuid() .ToString() ;
contract.InstrumentId = i.Id;
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contract.IsPublic = false;

if (clientId.HasValue)

{
Client ¢ = db.GetRecord<Client>(clientId);

contract.PartylClientCode = c.Name;
contract.PartylClientRelation = "AgentAgreement";
contract.PartylClientRelationBasis = "HekoTopoe ocHoOBaHue";

}

contract.PartylId = acc.Account.PartyId;

contract.Party2Id = party2Id;

contract.Price = def.Price;

contract.PriceCurrencyld = def.PriceCurrency;
contract.Quantity = def.Qty;
contract.SecuritiesTransferParty = "SettlementDepository";
contract.SettlementCurrencyId = def.SettlCurrency;
contract.SettlementDate = def.SettlDate;

OTC.ClientAPI.SettlementSchemes.Schemes.GetResponse settlScheme = await
Connection.SettlementSchemes.GetAsync (settlSchemeld, 1);
if (settlScheme.Success)
{
contract.PartylSettlementSchemeXml = settlScheme.SettlementScheme.Body;

OTC.ClientAPI.Documents.Extensions.CreateDocumentResponse<OTC.ClientAPI.Documents.BackTrades.BackTradeContract>
result
= await Connection.BackTrades.CreateAsync (contract);
if (result.Success)
{
return new DocumentData ()
{
Id = result.Document.Id,
Rev = result.Document.Revision,
State = result.Document.State.Id
}i
}

return new DocumentData () ;
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