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1. BBepeHue

JIOKYMEHT COJICPXKUT OMHUCAaHKE COOOLIeH I, 0JI0KOB U moJeil mporokona FIX Bepcuu 4.4, aganTupoBaHHOTO JAJIsl UCIIOJIB30BaHUSI B TOPrOBOIl
cucteme MockoBckoii bupxu (nanee — MOEX).

Omnucanue uHTepdeiica 6a3upyercss Ha crneuudukanuu nporokona FIX (Financial Information Exchange, http://www.fixprotocol.org) Bepcun
4.4; npenmnonaraeTcs, 4YT0 YUTATENb YK€ 3HAKOM C OCHOBAaMH 3TOT0 MPOTOKOJIA.

CucreMoil HCIMONB3YIOTCA TOJNBKO T€ COOOIIeHHs (TPYNIbl) U HX MOJs, KOTOPbIE OMUCAaHBI B JAaHHOM MyOiIM4HOM wHHTepdeiice. Credyem
obpamume 8HUMGHUeE, YMo NoAd, npucymcmeyoujue 8 cmaHdapme FIX 4.4 (oba3amernbHbie U He 0b6A3amesbHble), HO He nepeyucaeHsl 8 OaHHOM MybaAUYHOM
uHmepcgpelice, cHumaromcsa HeobAazamenbHbIMU U U2HOpUpYtomca bupieii. 3HavyeHUs nosell, npucymcmeyoujue 8 criucke 0onycmumeix 3HavyeHUli 8 cmaHoapme

FIX 4.4, Ho He onucaHHble 8 3MOM GOKYMeHMe, CHUMAOMCA HEKOPPEKMHbIMU - CO0bw,eHue ¢ Makumu OaHHbIMU 6ydem OmKs10HeHo.

Kaxnoe coobmenue (rpymma) omuceiBaetcst Tabnuieit. Kaxnas ctpoka B Tabmuie 3To - mosie cooOmmeHust (rpymmbl). JJis KaKaoro mojs
YKa3aHBbI:

e Tag — yucio, KOTOpOe HEMOCPEICTBEHHO HcTob3yeTcs npu popmupoanuu FIX coobienus.
e [losie — mpuBeeHO UMS MOJIsA, KOTOPOe He ucnoibiyercs npu popmupoBanuu FIX coobuienus; BBeneHO 17 ya00CTBa, B KaYeCTBE KPATKOIO
ornucanus. B nokymenTanuu FIX none MoxeT ObITh yKa3aHO Kak ¢ UCHoib30BaHueM Tag, Tak u ¢ ucnoibzoBanueM Field name.
e Hanuuue — atpulyT mosist, KOTOPBINA MOKA3bIBAET, JOJIKHO JIM 0JIe 0053aTebHO MPUCYTCTBOBATH B COOOILIEHUH.
o «O» - 00sg3aTenbHOE MOJIE;
o «H» - HeoOsA3aTEABLHOE MOJIE;



o0 «Y» - 00s3aTesIbHOE NIPH ONIPEJEICHHOM YCIOBUU.

o «O*y» - obs3arenbroe none st MOEX, Ho HeoOs3aTenbHOE 1o cTanaapTy nporokona FIX 4.4;

o «H*» - neobs3atensHoe nose it MOEX, Ho o6s13aTenbHOE HITH YCIIOBHO 00s13aTeNbHOE 10 CTaHAapTy nporokona FIX 4.4;
o «¥*» - ycnoBHo obs3atenbroe 1t MOEX, Ho HeoOs3aTenbHOe 10 cTannapty npotokona FIX 4.4.

e THUN — TUI MOJIA.

L4 HOHYCTI/IMBIG 3HAUYCHHUA — JOIMOJIHUTCIBHBIC OTPAHUYCHUS Ha THII I1OJIA.

L4 HpI/IMe‘laHI/Ie — ACTAJIBHOC OIIMCAaHUC I10JIA.

IIpumeyanmue:

IToss1, 3HaYeHus1 Mojiell B COOOIIEHUSIX, TPYINIAaX, KOTOpPbIe BblJAeJIeHbl KYPCHBOM, SIBJAIOTCA HecTaHaapTHbiMH A8 FIX mportokoaa
Bepcuu 4.4 u BBeJleHbI (100aBJiensl) A axantanuu FIX 4.4 nporokoia k norpedHoctam MOEX.

Cepsuc MFIX Transactional cocrout u3 Tpex pa3ielibHbIX CEPBUCOB:

TOProBoro MFIX Trade, NnNpeaAHAa3HAYCHHOTO IJI1 BBOAA U OTMCHBI 3a4BOK U ITOJTYYCHHA OTUCTOB 00 ux UCIIOJIHEHUH

unpopmannonnoro MFIX Trade Capture, npemHazHa4eHHOTO IS MTOTyYEHUS HHOOPMAIUH O CICITKAX;
nHpopmammrornoro MFIX Drop Copy, npenHazHa4eHHOTO ISl IOJTYYEHHUS BCEX OTYETOB 00 MCTIOJTHEHUH 3asBOK.

CepBucet MFIX Trade, MFIX Trade Capture u MFIX Drop Copy o0ciyXHBalOTCs pa3HBIMH cepBepaMu (TapamMeTpbl MOIKITHOYCHHS
OTJIMYAIOTCS a/IpecaMy ¥ HOMEpPaMH MOPTOB) M PA3INYAIOTCS TI0 YPOBHSM JIOCTYITHOCTH WH(POPMAIIUHU O ACHCTBUSIX MOJIH30BATEICH.

Cepsuc MFIX Trade oTmpaBisieT MONB30BATENO TOJBKO COOOIIEHHS O COOBITHSIX, CBA3AHHBIX C 3asBKAMH, MOCTABJICHHBIMH 3THM
IMOJIb30BaTEIIEM.

Cepsucelt MFIX Trade Capture u MFIX Drop Copy npemocTaBisiioT MOJIb30BaTEN0 HHPOPMAIIUIO B COOTBETCTBUU C MOJTHOMOYHSIMHU
sToro mosb3oBarenss B Topromoil cucreme. Hampumep, monp3oBarenb ¢ IpaBaMH YHPABISAIOLIEro (UPMBI, MOIYYUT COOOUICHHS O
CIETKax WM 3asBKaxX BCEe (PUPMBI.

1.1. Wctopusa nsmeHeHuUn
Issue Date Description
1.0 May 25, 2010 MNepBas Bepcma AOKYMEHTA




2.0 December 12, 2012 [JobasneHa nogaeprkka CAesIoK NeperoBOPHbIX PenMmoB Topros B cepsuce Trade Capture

3.3 March 25, 2013 JobasneHa nogaeprkka pexxmmos PEMNO ¢ UK v T+2. [lob6aBneHbl NOACHEHMUS.

3.3.1 October 10, 2013 MonpaBKM M YTOYHEHMA B AOKyMmeHTe. [JobaBneHbl AOMNOAHUTENbHbIE NOAS B COOBLLEHMAX
Execution Report 1 Trade Capture report.
BakHo: gobassieHa nogaep>kka coobuleHuns Order Cancel/Replace gns nameHeHua napametpos
338BKM.

3.3.2 October 23, 2013 3anpelieHo Mcnosib3oBaTb CMMBOA ‘#° KaK nepsblii cumBon B cTpoke nonaa ClOrdID (11) gna
coobuieHnit Tunos Order Cancel Request (35=F) n Order Cancel Replace Request (35=G).
Mpy HannMumm cumsona ‘#' B Havyane cTpoku noas 11 npukasbl HA CHATME U M3MEHEHWE 3asBKU
6yayT oTBepraTbCs C OTNPaBKOM OTBETHOrO coobuieHma Tuna Reject (35=3).
Bbl MoXKeTe MCMNo/1b30BaTb 3TOT CMMBOJ B JIODObLIX APYrMX NO3ULMAX 3TOM CTPOKWU, KPOME Camoit
nepBow.

3.3.3 November 1, 2013 [obaBneHbl YTOUHEHUS K ONUCAHMIO OTKAMKA cucTembl Ha npuKasbl Order Cancel Request u Order
Cancel Replace request.
Job6aneHbl KommeHTapum B pasgenbl Order Cancel Request, Order Cancel Replace request,
Execution report, Cancel Reject.

3.34 January 24, 2014 O6HoBneHo onucaHne Order Cancel Replace Request u onucaHbl pasnnumsa B obpaboTke 3Toro

NPWKasa Ha d)OHAOBOM M BaJZIlOTHOM pPbIHKax.
N3meHeHO onucaHue 06p360TKI/I PbIHOYHbIX 3aABOK B aYKLLMOHE 3aKPbITUA

B Trade Capture report gobasneHo HoBoe none CalculatedCcylLastQty (1056), 3HaueHMe KOTOPOro
MoKasblBaeT KOJIMYECTBO LLEeHHbIX Bymar B caenke, B eAMHULAX MHCTPymeHTa. [na BantoTHOro
pblHKa — 06beM CAENKN B BaNtOTE MHCTPYMEHTA.




3.35

March 12, 2014

B coobuweHus Execution Report pob6asneHo nose MDEntrylD (278), B KOTOpOM YyKa3sblBaeTcs
ny6nYHbIN naeHTMduKaTop 3as8ku MDEntrylD (278) B noToKax 06e3/IMYeHHbIX aKTUBHbIX 3aABOK
(Order List Refresh / Snapshot) cepsuca FAST udp multicast marketdata. [laHHoe none no3sonser
NMAEHTUOMLMPOBATb COOCTBEHHDIE 3afBKM B KaHafax nepegaym pblHOYHOM MHGOPMaL UK.

B coobuweHuna Order Cancel Reject, Order Mass Cancel Report, Execution Report (rejected)
nobasneHbl nona TransactTime (60) u OrigTime (9412), yKasbiBatowue BpeMs Havyana 0b6paboTku
A4POM TOProBOM CUCTEMbI 3aNpPOCca, KOTOPbIN NPUBEN K OTNPaBKe 3TUX COOBLLEHUA.

B coobuieHne Order Cancel Reject pobasneHo 3HayeHue nons CxIRejReason (102)= ‘0’ : too late to
cancel, yKkasbiBalollee Ha TO, YTO 3asBKa yKe He akTuBHa. [JobasneHo none Order Status (39),
YKa3sblBalolliee Ha CTaTyC 3aABKM Ha MOMEHT MOJIy4eHUA OTBEPrHyTOro 3anpoca Ha ee cHATUe.

3.3.6

April 1, 2014

NcnpasneHo owmnboyHoe TpeboBaHne obasaTenbHO yKasbiBaTb none OrigClOrdID (41) B 3anpocax
Order Cancel Request 1 Order Cancel Replace Request.

B Execution Report n Trade Capture Report gob6asneHo nose ParentlD (9580), ykasbiBatoliee Ha
HOMmep BUTPUHHOM caenku PEMO mam BantotTHom SWAP caenkum ana cConpsaKeHHbIX C Hel chnoT-
CAenokK.

YTouHeHbl GopmaTbl COOBLLEHNI NPU CHATMM OCTaTKA YaCTUYHO UCMOJIHEHHOM 3aABKW NPU OTKa3e B
ncnonHeHnu npukasa Order Cancel Replace

O6paboTtka Order Cancel Replace Ha BantoTHOM U POHAOBOM PbIHKAx ByAeT NpoM3BOAUTLCA MO
OAMHAKOBbIM Mpasuaam, ¢ ucnonb3osaHmem nona CancelOrigOnReject (9619)=Y / N

3.3.7

May 13,2014

B MFIX Transactional BantoTHOro pblHKa BHECEHbI C/ieAyoLNE USMEHEHUA:

- [OobasneHa ¢pyHKUMoOHanbHocTb Cancel On Disconnect. B coobuieHune Logon (A) pobasneHo
none CancelOnDisconnect (COD)(6867). B none ExecRestatementReason (378) coobuieHns
Execution Report (35=8) pobaBneHo 3HauyeHue ‘100’= (cHATa no COD), npu atom Order
Status (39)=4.




September 12, 2014

M3meHeHa nOrMKa nonayvyeHua B Execution Report (8) Toroe 11 mn 41 npwu
CHATMU/M3MEHEHUN 3anaBKM: oba Tera NOAYYUT TONbKO MAEHTUPGUKATOP MNOCTaBUBLUUIA
3aABKYy, NPV YC/MIOBUMU, YTO CaM Xe ee CHAA/M3meHun. B npoTtMBHOM ciydae B Execution
Report (8) npnaet Tonbko 11-i1 Ter paBHbIn 11-My Tary U3 coobLLeHMA 0 NOCTaHOBKE 3asiBKU
Ha cHATWE/M3MeHeHMe.

Mpu CHATUM 3aABKK, MO KOTOPOW HoJsiee He OXKMAAETCA OTYETOB MO cAe/IKaM, COobLLeHUn
ExecType (150)=6 B Execution Report (8) He bygerT.

4.0

March 25, 2015

®yHKuMA Cancel On Disconnect (COD) BKk/oYeHa A4 3aperncTpupoBaHHbIX Nob30BaTeen
Ha Ba/IlOTHOM pbIHKe TO/bKO B pexkume BK/l. Hanuume Tera 6867 B coobuieHnn Logon (A)
He B/MAET Ha pexkum cepsuca COD BK/I/BbIK/.

N3 coobuieHna Execution Report (8)/ Trade for MFIX Trade service ¢ aHBapa 2015 r.
ygansawTtca  cneaywowme nona: Commission (12), CommType (13), NoMiscFees (136),
MiscFeeAmt (137) u MiscFeeType (139). 3T nons AOCTYNHbl B COOTBETCTBMU C NpPaBamu
nonb3osatena cepsucos MFIX Trade Capture u MFIX Drop Copy.

JobaBneHo HoBoe 3HauyeHue Tera TradingSessionSublD (625)= 'S' ans o603HayYeHus
nepuvoaa aykumoHa oTKpbITua. 3HaudeHue TradingSessionSublD (625) = ‘OPEN’ o6HoBneHo
1 0603HavYaeT nepuosa OTKPbITUA

MpaBuna gnsa 3asBoK «lonHocTbo MAM oTKAOHUTLY (FOK) M «CHATb octatok» (I0C)
WAEHTUYHbI A5 BaJIKOTHOTO U GOHAOBOIO PbIHKOB .

He AOCTYNHbI PbIHOYHbIE 3aABKM MO CBOM MHCTPYMEHTY (Ba/lOTHbINA PbIHOK).
McnpaBneHbl OWNMBKKM B ONMCaHMM 414 TUNOB AAHHbIX AN HEKOTOPbIX NOAen

[o6aBneHbl NOACHEHMA U PeKOMEHAAL MM




September 23, 2015 e B coobueHre Logon (A) nob6asneHo none LanguagelD (6936) c OCTYNHbIMM 3HAYEHUAMM:
"R" - pycckuin, "E" — aHrAnMCKKN.

1.2. BaxHaa pekoMeHpaumsa paspaboTynkam:

B oTnenpHBIX ciiydasx B cCOOOLICHHS cepBepa MOTYT 06€3 I0CTaTOYHOTO BPEMEHH Ha yBEJIOMIICHHE J00aBISITHCSI HE0OSI3aTENIbHBIE MOJIS, HE SBIISIONIHeCS
HEOOXOTUMBIMHU TS OOJIBIITMHCTBA KIIMEHTOB. HacTOATEThHO PEKOMEHIYETCSI POCKTHPOBATH KIIMEHTCKHUE MTPHIIOKEHUS TaK, 9TOOBI OHU 0e3 cOoeB
MOTJI HTHOPUPOBATH MOJISl COOOIIEHUH cepBepa, CMBICT KOTOPBIX MPUIIOKEHUIO HEM3BECTEH.

Kak mpumep, moxuHo npuBecTu jnobasieHue B Execution Report co caenxoit moss StipulationValue (6636), yka3sbiBaroliero Ha MpU3HAK CHCIIKH,
NPUBOJAIICH K TMOMOJHEHHIO BHIMMOTO KOJIHYECTBa COOCTBeHHOUW aiicOepr-zaseku. Cwm. Ttaxke mons CoverlD, CurrencyCode, InstitutionlD,
ClientAcclD, TradelssueDate, OrigOrderID, no6aBientsie B Bepcuu 3.3.1.

2. F'pynnbl nonewn

2.1. 3aronoBoK

CranapTHBIH 3aroJ0BOK, KOTOPBIN J0JKHO COAEPIKATh KaX10€ COOOIIEHHUE.
[Tonst rpynmsl «3aroJ0BOK» omnucaHbl B Tabnwmie 1.

Tabmuma 1
2]
=
Iouie = JomycTumbie 3HAYECHHSA IIpumeuanune
]
==
8 BeginString (0] String (7) 'FIX.4.4' Omnpenenser Hayajao HOBOI'O COOOIIEHHS U BEPCUIO TPOTOKOJIA.
Bcerna comepxuT Hezamn(poBaHHbIE TaHHBIE, TOJDKHO OBITH EPBBIM MOJIEM B
co00IIeHN .
9 BodyLength (0] Length JlnHa cooOmieHust. PaccunThIBAE€TCS B COOTBETCTBHU CO CTAHIaPTOM.
Bceraa conepxut He3amn(ppoBaHHbIE JAHHBIC, JOJDKHO OBITH BTOPHIM HOJIEM B
COOOIIIEHUH.




ﬂOHyCTI/IMbIe SHAYCHUSA HpnMeanne

)
=
=
=
=]
<
=

=)
©
-
35

MsgType

o

String (10)

Omnpenenser T coodieHus. Beerna copepxut He3amuppoBaHHbBIC AaHHbIC,
JIOJDKHO OBITH TPETHUM II0JIEM B COOOIICHHH.

49

SenderCompID

(¢}

String (12)

Wnentudpurarop GUpMbl — OTHPABHUTEIS COOOIIIEHHS.

Bceraa cogepxut He3ammppoBaHHbIE TaHHBIE.

Ecnu coobmenue ornpasisiercs B MOEX, 3To mosie J0/mKHO coepkath
uaenrudukarop noan3osateinst (USERID), npucBoenHoe 6pokepy Ha MOEX.

56

34

43

97

52
122

TargetComplID

MsgSegNum

PossDupFlag

PossResend

SendingTime
OrigSendingTime

String

SeqNum

Boolean

Boolean

UTCTimestamp
UTCTimestamp

Y (Bo3moxHOE
JTyOJIUIPOBaHNUE)

‘N' (ITepBonavanbHas epenaya)
‘Y’ (Bo3moxHas TOBTOpHas
TIepechlIKa)

‘N’ (ITepBonavanbHas
nepenaya)

Wnentndukarop GupMBI — MOITydaTeNs COOOICHNS.

Bcerna comepsxut HezammppoBaHHbBIE JAHHBIE.

Ecin coobimenue ornpasisiercs ¢ MOEX, 3To moie JOJKHO ColepKaTh
nnenrudukarop noms3osarens (USERID), npucBoerHoe 6pokepy Ha MOEX.
[MopsinkoBeIi HOMEp COOOIIEHHSI.

MosxeT ObITh BCTPOEH B OJIOK 3aIU(pPOBAHHBIX JaHHBIX.

Wnentuuxatop, MOKa3pIBAIOIINI BO3MOXKHYIO IOBTOPHYIO EPECHUIKY COOOIIEHUS
TI0J] TEM 7K€ TTOPSAAKOBBIM HOMEPOM.

O0s3aTeTbHOE NPU MOBTOPHOM NEPECHIIKE COOOIIECHHH.

WHnukarop, Moka3pIBaIOIINii, YTO COOOIIEHNE MOXKET CO/lepkKaTh HHPOPMALIHIO,
KOTOpast ObUIa OTIIPaBJIEHa O] JPYTHM HOPSAKOBBIM HOMEPOM.

Bpemst epenaun coobuienus (BeipaxkeHo B popmare UTC).
Hacrosiiee/opuruHaibHOe BpeMs riepeiadr COOOMICHUs ITPU MEePECchUIKe
COO0OIIEeHNH B OTBET Ha 3ampoc o nepecsiike (coodienne Resend Request (2)),
Boipakeno B UTC dopmare.

Obs3aTeIbHOE, €CIIN COOOIIEHUE TIEPEChIIAETCS B OTBET HA 3aMPOC O MEPEChUIKE
(coobmenne Resend Request (2)).




2.2. Tpewnnep

CranmapTHas KOHIIOBKa/Tpewiep, KOTOPBIN TOKHO COepkKaTh KaKI0€ COOOIICHHE.
[Tons rpynmsl «Tpeitnep» onucansl B Tadbmuie 2.
Tabmuna 2

I[Ol'[yCTI/IMbIe SHAYCHUSA HpnMeanne

)
=
=
=
=
<

=

10 CheckSum (0] String(3) KoHTpospHas cymMMa coO0IIeHHS @3 Oaiita).
Bcerna comepxur He3amnppoBaHHBIEC JAHHBIC, HOJDKHO OBITH MOCICIHHM IMOJEM B
COOOIIEHHH.

2.3. Tpynna Instrument

I'pymma «Instrumenty» onpexnensier (prHAHCOBBI HHCTPYMEHT, KOTOPBI TOPTYyeTCs Ha OUpKe.
[Tons rpynmsl «Instrumenty onucans! B Tabauie 3.

Tabmuna 3
-
= JonycTuMple 3HAYEHUS Ipumeuanue
T
55 Symbol (0] String (12) Kon/ab6peBuatypa 1ieHHOW Oymarm. B ero kadecTBe HCIOJIB3YETCS BHYTPEHHHI
unentudukrarop ¢puHancororo nacrpymerra ia MOEX (SECCODE).
460 | Product H int '4' (Bamora) Wnentnhuratop, MOKa3sIBAONINI K KAKOMY MPOMYKTY OTHOCHTCS IIeHHas Oymara
(TOJIBKO /7T BJIIOTHOTO PHIHKA).
461 CFICode H String 'MRCXXX' Tun ¢unancoBoro uHCTpYMeHTa 10 ctangapty ISO 10962 (Tonbpko it BaIIOTHOTO
PBIHKA).
167 | SecurityType H String 'FXSPOT' (BantoTHsli cnioT); Tun ¢puHaHCOBOTO MHCTPYMEHTA.

'FXSWAP' (BamtorHslit cBOI); s 3asBok B pexxnme PETIO ¢ LIK Bcerna copepxur REPO.
‘FXFWD’(BantoTHbrit
opsapn);
‘FXBKT’(buBamotHas
KOpP3WHA).




| ‘REPO_CCP’ (PEINIO ¢ KI[) |

2.4. Tpynna Yield Data

I'pynma «Yield Data» onpenensier 10X0HOCTh (PMHAHCOBOTO HHCTPYMEHTA.
[Mons rpymmbt «Yield Datay onucansl B Tabnuiie 4.

Tabnuua 4

I[Ol'[yCTI/IMbIe SHAYCHUSA HpnMeanne

)
=
=
=
=
<

=

236  Yield H Percentage 3HaueHNEe JTOXOMHOCTH IS CIENKH (TOIBKO A7t (POHIOBOTO PHIHKA).

2.5. TIpynna Parties

I'pynma «Partiesy omnpenenser CTOPOHbI 3assBKH WU CICTKH, HHPOPMAIIHS O KOTOPBIX MEPEIACTCs B COOOIICHUH.
Jnst kakaoW W3 CTOPOH CHENKH/3asBKH 00s3aTeNbHO JOJKHBI OBITH ompesneneHsl cienytomue mnons: PartylD (448), PartylDSource (447),
PartyRole (452).
e Ut0o0BI onpenenuTs noib30BatTens (Opokepa, Tpeiaepa), HyKHO 3a/1aTh:
PartyID (448) = <ugentudukarop nomszoBatens>, PartyIDSource (447) = ‘D’, PartyRole (452) = ‘12’;
e  Uto0msI onpenenuTs GUPMY, HY)KHO 33]1aTh:
PartylD (448) = <unentudukarop ¢pupmer>, PartylDSource (447) = ‘D’, PartyRole (452) = “1’;
e  UT0o0BI OmpeenuTh KIUEHTa, HY)KHO 3a/1aTh:
PartylD (448) = <kox knuenra>, PartylDSource (447) = ‘D’, PartyRole (452) = “3’;
e UroOsl onpeaenuTs GUPMY-KOHTpPAreHTa, Hy»KHO 3a/1aTh:
PartyID (448) = <unentudukarop ¢pupmbei-koHTpareuta>, PartylDSource (447) = ‘D’, PartyRole (452) = “17°.

[Tonst rpymmosr «Parties» onucansl B Tabmuie 5.
Ta0mnuma 5

llOl'lyCTl/lMl)Ie SHAYCHUA ]'[pumeqalme

o
=
>
=
=
<

=




ﬂOHyCTI/IMLIe SHAYCHUA HpnMeqalme

)
=
=
=
=
<

s

453  NoPartylD O*  NuminGroup KommuectBo amementoB B PartylDsS rpymme, WHBIMKH ClIOBaMH — KOJIMYECTBO
CTOpOH.
448 | =>PartylD v String (12) Unentudukarop uinu Koa cTopoHbl. OOsS3aTENbHBIN, €CIU ONpejAeNeH KIacc/TUl
Wi UCTouHUK uaeHtupukaropos ctopon (PartylDSource(447)). O6s3arenbHoe,
€CJIM KOJIMYeCTBO 3eMeHToB B PartylDs rpymme > 0.
CTOpOHOI cenKu/3assBKH MOXKET BBICTYIATh: I10JIb30BaTeNb (Opokep), Opokepckas
¢upMma, KIMeHT OpoKepa.
447  => PartylDSource v char ‘D’ (Yacrabrit/criennansapii = Kiace/THn  wiid  MCTOYHUK HMICHTH(HKATOPOB CTOPOH. OOs3aTeNbHBIN, €Ciau
KOTI) ompenenen uneHTudukarop croponsl (PartylD (448)) mwim ecnd KOIHYECTBO
anemenToB B PartylDs rpymme > 0.
JUis KaX[OOoM OINpPEAEICHHON CTOpPOHBI, IOJIe IOJKHO COAEP’KAaTh KOHCTAHTHOE
sHadyenue ‘D’ (HacTHBIH/CrieI[HaabHBII KOJT).
452 | =>PartyRole y int ‘1’ (®dupmMa-HUCTIOTHUTEID) Ponp WM THI CTOPOHBI, KOA KOTOpoW ompexeneH B mone PartylD (448).
‘3> (Upentnduxatop KIKEHTA) O06s13aTenbHOE, €CITU KOJUYECTBO 35ieMeHToB B PartylDs rpymme > 0.
12’ (Tpeiinep-UCTIOTHATEIB) ‘1’ (dupMa-uCIONHUTEINb) — UCTIOJIB3YETCS ISl GUPMBI;
‘17’ (dupma-KOHTpAreHT) ‘3’ (MnentudukaTop KIMEHTAa) — MCIONB3YETCS JUIs YKa3aHHsS B 3asBKe Koja
KIIMEHTA;
‘12’ (Tpelinep-UCTIOHUTEIH) — UCIIOIB3YETCS ISl TOJIB30BATEIS;
‘17> (Dupma-KOHTpPareHT) — HCIONB3YeTCs Ul yKasaHus (UPMBI-TIapTHEPA,
BBICTYTAOLIEH BTOPOU CTOPOHOH B CAEIKE.

2.6. Tpynna Commission Data

I'pymima «Commission Data» onpeaenseT cyMMapHbIii 00beM KOMHCCHH TT0 CeKe, HH()OpMAIUsI 0 KOTOPO# IepeaaeTcss B COOOIIECHHH.
[Mosst rpymosr «Commission Data» onucanst B Tabmuie 6.
Tabnuma 6

JomycTuMble 3HAYCHUS IIpumeyanue

)
=
>
=
=
<

o




12 Commission H Amt (16,2) Pasmep KOMWCCHH, BBIPQKCHHBIH B pyOiasx (mis (OHIOBOTO W BaJIHOTHOTO
PBIHKOB).

lMoste TOCTYIHO B COOTBETCTBHH C TIpaBaMu mMoJik3oBarest cepsrcoB MFIX Trade
Capture 1 MFIX Drop Copy.

IMone HegocTymHo ais cepBuca MFIX Trade c stuBaps 2015

13 CommType H String '3'  (abconroTHas ~ BemuuMHA =~ THI KOMHUCCHH.
KOMHUCCUU (cymmapnast  IToie TOCTYITHO B COOTBETCTBHH C NpaBaMu mojib3oBaTens cepsrucoB MFIX Trade
BEJIMYIHA, BEIpaKCHHAS B Capture u MFIX Drop Copy
BAJIIOTE PAacyueToB)); ose memoctymHo mst ceprca MFIX Trade ¢ ssuBapst 2015

‘100’ (BenMYMHA  KOMHCCHH,
B3UMaeMOW 32  HCIOJHEHHE

CACJIKN CPOYHBIM OT‘ICTOM).

2.7. Tpynna Order Qty Data

I'pymma «Order Qty Data» onpernensier KOIM4ecTBO JIOTOB 3asBKH WM CAEJIKH, HH(GOPMAIHS 0 KOTOPBIX IepelaeTcs B COOOIICHHH.
[Tons rpynosr «Order Qty Data» omucans! B Tabmwuie 7.

Ta6muma 7
L
=
B JdonycTumble 3HAYEHHUS I[Ipumeuyanue
&
=
38 OrderQty ‘ O*  Qty(10) ‘ OObeM 3asBKHU WK CIETKH, BRIPAKEHHBIHN B JIOTaX.
152  CashOrderQty o*  Qty OObeM 3asBKM B €IUHHUIAX JCHEKHBIX cpeacTB. [Ipumeuanue: eciu [IpaBunamu

TOProB HE NPEAYCMOTPEHO 06paTHoe, JAOIYCKA€TCA 3allOJIHCHUE TOJIBKO OJJHOI'0 U3
noseir CashOrderQty (152) umu OrderQty (38).

2.8. Tpynna TrdRegTimestamps

I'pymma «TrdRegTimestamps» ompenenser BpeMs perucrpanuu 3asBku B Topropoit Cucreme, mH(pOpMAaIus O KOTOpO# MepemaeTcs B
COOOIIEHNH.
[Mons rpymmsr «TrdRegTimestamps» onucansl B Tabuie 8.
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JonycTtumble 3HAYECHHUS

Tabnuna 8

IIpumeuyanue

768 NoTrdRegTimestam H NumlInGroup KomuuectBo anementoB B TrdRegTimestamps rpymie.
ps
=>  TrdRegTimestamp v UTCTimestamp Perynupyromas/ToproBass OoTMeTKa BpeMeHH. Hampumep: BpeMs perucTpaniu
769 3aBKH B TOpProBoil cucteme. OOs3aTeNbHOE, €CIM KOJIUYECTBO IJIEMEHTOB B
NoTrdRegTimestamps rpymme >0.
=>  TrdRegTimestampT VY Int ‘2" (Time In) Tum oTMeTkM BpeMenH, ompenenenHoi B TrdRegTimestamp(769) morne.
770  ype O06s13aTenpHOE, eciu KoamdecTBo 3aeMentoB B NoTrdRegTimestamps rpymme >0.

2.9. Tpynna Financing Details

['pynna «Financing Details» onpenensier Bpemst peructpanuu 3asBku B Toprooii Cucreme, nHGOpMALUs 0 KOTOPO# repeaaeTcs B COOOIICHNH.
[Mons rpymmost «Financing Details» omucansl B Tabmmie 9.
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JonmycTumble 3HAYEHHUS

Tabmuma 9

Mpumeyanue

916  StartDate H LocalMktDate Jara pacueroB no mnepBoil yactu caenku PEIIO, ¢ mepexonoM KOHTPOJIS Hal
obecrieueHreM OT MPOJIABIIa K MOKYIATEIO (TOIBKO JUIsi (JOHIOBOTO PHIHKA).

917 EndDate H LocalMktDate Hata pacueroB mo BTopoil uactu cueiaku PEIIO, ¢ mepexonoMm KOHTpoOJsi Haj
obecrieueHreM OT MOKynaTes st K npojaBiy (TOJIbKO AJst GOHIOBOTO PHIHKA).

919  DeliveryType H int ‘3’ (Hold In Custody) Tun pacuera, mpu KOTOPOM oOecIedeHre (PHUHAHCOBOTO HHCTPYMEHTA OJIOKUPYETCS

2.10. Underlying Instrument

Ha Bpems caenku PETIO (Tosbko 11t GOHIOBOTO PHIHKA).

I'pymmma «Underlying Instrumenty mpemgocTaBiseT TOMONMHATEIBHYIO HHGOPMALIHO 0 GUHAHCOBOM MHCTPYMEHTE.



[Moxnst rpymmsr «Underlying Instrumenty onucanst B Tadmuie 10.

ﬂOHyCTI/IMLIe SHAYCHUA

Taomuma 10

IIpumeuyanue

311 UnderlyingSymbol H String JononautensHas wuH(OpMamys O (UHAHCOBOM HWHCTPYMEHTE (TOJBKO IS
(hOHIOBOTO PHIHKA).
<Underlying Stipulations> H (TosIBKO TSt (POHTOBOTO PHIHKA).

2.11. Underlying Stipulations

I'pynma «Underlying Instrument» mpegocTasisieT TOMOJHUTEIbHYO HH)OPMALIUIO O TUCKOHTAX.

[Monst rpymmsr «Underlying Stipulationsy omucanst B Tabmmie 11.

Tabmuna 11
L
=
= JonmycTumble 3HAYEHHUS IIpumeuyanue
o
=
887  NoUnderlyingStips | H NuminGroup KommuectBo snementoB B rpymme «Underlying Stipulations» (Tompko mms
(hOH/IOBOTO PHIHKA).
888 | UnderlyingStipType V String Tun guckonta. Ob6s3arensHo, ecnu NoUnderlyingStips (887) >0. (tonpko ans
(OHIOBOTO PHIHKA)
889  UnderlyingStipValu H String 3HaueHHe TUCKOHTA. (TOJBKO Tt (DOHIOBOTO PHIHKA)
®




3. CoolLeHnss ceCCUOHHOIo YPOBHHA

CooOrieHusi CeCCMOHHOTO YpPOBHSI HMCHOJB3YIOTCS UIsl ycraHoBieHus FIX ceccun, ee mOANEp>KKHU, KOHTPOJIS COCTOSIHUSI COCIMHEHUS U
BO3MOYXHOCTh BOCCTAHOBJICHHUSI CECCHH B cliy4dae cOOeB.

3.1. Logon (A)

CooOrieHre, MHUIMUPYIOIIEEe WM IMOATBEPKIAIONISE yYCTAHOBKUA CeCCHH. JIODKHO OBITh NMEPBBIM COOOIICHHEM B KaXKIOM IMOJKIFOUCHUU.
[Tepenaercs B 00e croponsl. [ons coobmenus Logon (A) omucanbl B Tabauue 12. [pu atom, ecnu cooOiieHre LOgon Oyaer HEKOPPEKTHBIM, HIIH
JIOTHH/TIaposib OyAYT HEBEPHBIMH, CEpBEp HE MPUIUIET HUKAKOTO OTBETa M COoeluMHEHHe OyzaeT pasopsaHo. OTBeTHOE coobmeHue Logon B ciryuae
YCIIENIHOM aBTOpHM3allMM, KaK MPaBUIIO, INPUXOAUT HE MEHEee YeM depe3 5 CeKyHJ. DTO clelyeT YYWUThIBaTh MPH HACTPOMKE BPEMEHH OXKUIaHUS
0TBETHOTO LOQJON’a Ha CTOPOHE KIIMEHTA.

Ipumeuanue: He I0MyCKACTCS KCIOIb30BaHe OHOTrO U Toro sxe SenderComplD Gosnee oHOTO pa3a, HE3aBHCUMO OT THIIA CEPBHCA.

[IpenocraBnenue cepsrca COD npeaycMoTpeHO B IBYX peXHMa: aBTOMaTHYECKOE CHITHE 3asBOK IPU OTKIFOUEHUH WIM NTOTEPE COSAUHEHUS C
TC , nmm ynpasnsiemas aktuanusi COD npu ycranoBke FIX ceccun. B Hactosimiee BpeMst Ha ypoBHe TOpProBoid CHCTEMBI TIOICPKUBACTCS TOIBKO
BapHUaHT NPUHYAUTEIbHON aKTUBAIMK 3TOM yciyru. Tabmmmna 12

=
B JdonycTumble 3HAYEHHUS I[Ipumeuyanue
=
<I'pynma «Header»> (0] Tun coobmenns = ‘A’
98 EncryptMethod O int '0' (Her) Merton mudposanusi. Beerma comepxut HesamudpoBaHHbIE TaHHbIC.
Baxmno: llludpoanne ve nopuepxkusaercs Ha MOEX
108 HeartBtlInt O int WHTepBan oxXxuIaHus TOProBEIX COOOIIeHMI min coobrienuii HeartBeat.
141 ResetSeqNumFlag H | Boolean Y' (da) WHnukarop, yKa3bIBaIOMMKA JODKHBI JIM 00€ CTOPOHBI COpPOCHTH CUETUYHKH
'N' (Her) COO00IIEeHNH.
554 Password O  String [Maposp none3oBatesst. (MakcumanbHas gavHa — 10 cumBooB)
* Ha MOEX none aBnaetcA 0643aTeIbHbIM K 3an0/IHEHUIO
925 NewPassword H  String 1 Hoeelli naposne 0aa SenderComplD(49). (MakcumaneHas dauHa — 10 cumeosos)
Ecau ucnons3oeasnoce 3mo rnose, mo rnocaedyrouue ceccuu  OOMMHbI
Ucrnosa6308ames yKa3aHHbIL 8 0GHHOM fose naposb 8 nose 554
1409  SessionStatus H | int ‘0’ (Ceccus akmusHay); Cmamyc 3anpoca Ha CcMeHy naponas. Mcnonesyemca 8 coobujeHusx
c2eHepupos8aHHbIX cucmemoli 8 omeem Ha Logon(A) 8 KOmMopom YKa3aH
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JonycTumble 3HAYEHHUS

IIpumeuyanue

6867 CancelOnDisconnect H
(coD)

‘3’ (Hoswlli napons He
yooenemesopaem
YCMAHOB/1eHHbIM MPABUAAM
6esonacHocmu)

String A’

NewPassword(925)

3ameyaHue: ecqau HOBbIlU Naposab He NpuHAM cucmemoli (cepsep sepHyn 1409=3),
mo 8 nocnedyuux ceccusx 8 coobujeHuu Logon 8 none 554 cnedyem
ucrnosb3o8ame npedbidywuli ycrnewHo ycmaHoeAeHHbIl naposs.

Cepsuc Cancel on Disconnect (COD) asmomamu4ecku CcHuUMaem 3aS6KU
nons3zoeamenell npu OOCMUMCEHUU BPemMEeHHO20 Mopo2d HeakmueHocmu,
OMKAYeHUU uau nomepe coeduHeHus ¢ Topzoeoli cucmemoli, FIX cepsepom,
nomepeli e2co pabomocrnocobHocmu.
COD moxem 6bimb ycmaHoeneH cpa3dy 8 pewume BK/l uau BbIK/, unu
00M0AHUMebHO HA OCHOBAHUU PACHOPAXEHUA hUPMbI-Yy4aCMHUKA Mop2os.
Ecnu cepsuc COD ycmaHoeneH 8 pexcume BKJ/1 unu BbIK/1:
e [lone 6867 He saudem Ha cepguc COD. Omeem Ha Logon(A)
bydem codepxams 8 Text (58) coobueHue 06 ouwubKe,
C8A3aHHOU C OMKA30M U3MeHUMb cocmosHue cepauca COD.
Ecnu cepsuc COD ycmaHasenusaemcs no 8blbopy (He noddepicusaemcs 8
HacmosAwee spems):
e Ecau none (6867=A) npucymcmesyem 8 coobujeHuu Logon(A),
mo cepsuc COD sgasemcsa aKMu8uUpPOBAHHbIM 00 credytoujezo
Logon (A)
e FEcnu none (6867=A) omcymcmayem & nepedaHHom Logon (A)
mo cepsuc COD He akmusupyemcsa

6936 LanguagelD H

String ‘R’ (Pycckuli A3bIK)

‘E’ (AH2naulickuli A3bIK)

A3bik coobweHuli TC.
B cnyyae ucrnonb308aHUA 3mo2o rnoss, omeem Ha Logon (A) 6ydem codepicames 8
Text (58) 00Ho u3 cnedyrouyux coobweHul :
"(262) A3biK ycnewHo usmeHeH"
"(261) A3bik HedocmyneH"




HOHyCTHNHJeBHaquHH l]pnMeanne

"(260) HesepHeolli KOO A3bIKa"

<I'pynna «Trailer»> Y] ‘ ‘ ‘

3.2. Logout (5)

CooO1ieHue, HHUIMUPYIOIEE WK TIOATBEPXKIAIOIIEe 3aBEPIICHUE CECCUH.
[Tosnst coobmrenus Logout (5) onmcansr B Tabmiuie 13.
Tabmuma 13

JonycTumble 3HAYEHHUS IIpumeuyanue

D
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<I'pymma «Header»> Tun coobmenus = '5'

58 ‘ Text String [IpyunHa 3aBepIIEHNs CECCUU.

© O

<I'pymma «Trailer»>

3.3. Heartbeat (0)

Cooo6menne Heartbeat (0) ucrmons3yercs At KOHTPOJISI COCTOSIHUSI COSMHEHUS.

Ecmu Heartbeat (0) cooGienre mocsinaercs B otBeT Ha Test Request (1) coobmienue, To B iepBom - mosie TestReqID (112) nomkHO coaepikaTh
unentudukatop Test Request (1) cooOmieHus, Ha KOTOPOE OHO SIBJISIETCS OTBETOM. DTO HCIIOJIB3YETCS JJIS TOTO, YTOOBI OMPEACITUTh SIBISACTCS JIH
Heartbeat (0) coobmienue orBetom Ha Test Request (1) coobienue.

[Tonst coobmenus Heartbeat (0) onrcansr B Tabnume 14.

Tabnuna 14

JomycTumsle
Tun Ipumeuyanue

SHAaYCHHUSA

o
=
>
=
=
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=




<I'pymma «Header»> (0] Tun coobmenus = '0'
112 TestReqlD H String Wnentudurarop Test Request (1) coobienust, Ha koropoe Heartbeat (0) sisiercst orBeTOM.
<I'pymma «Trailer»> (0]

3.4. Test Request (1)

Test Request (1) coobmienue BbI3biBacT/uHUIMUPYeT/3anpaiiuBaeT Heartbeat (0) coolrienne ¢ npoTuBONoa0XKHON cToponbl. Coobenue Test
Request (1) mpoBepsieT MOpsAAKOBbIE HOMEpa WJIM MPOBEpsSET cocTosHue coenuuenus. Ha Test Request (1) cooOrieHue MpOTHBOIOIOKHAS CTOPOHA
orBeuaer Heartbeat (0) coobmenuem, B koropom TestReqlID (112) — uaentudukarop (1) coobmienus. ITosns coodmenus Test Request (1) omucans! B

Tabauie 15.
Tabmuna 15

I[OHyCTI/lM])Ie SHAYCHUA HpuMeanne
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<I'pymma «Header»> (0] Tun cooOmenus = '1'
112 ‘ TestReqlD 0] String Wnentudurarop Test Request (1) cooGuienust.
<I'pymma «Trailer»> (0] ‘

3.5. Resend Request (2)

Cooobmenne Resend Request (2) ucrnonb3yercst Uis WHUIUMPOBAHHS TIOBTOPHOM TMEPECHUIKH COOOIIEHHH. DTa (YHKIUS HCIOIB3YeTCS B
ClTydasix, €Clii 00HApYKEHO PACX0XkICHUE B MOPSAIKOBBIX HOMEpax COOOIIEHNI MK Kak (DYHKIHS Mpolecca nHunmanu3anuu. [lons coodmenus Resend
Request (2) omucans B Tabmuie 16.

Tabmuna 16

HOHyCTl/leIe SHAYCHUA ]'[pumeqalme

Hannuue

<I'pymma «Header»> ‘ (0] ‘ ‘ ‘ Tum coobmenuss = 2' ‘
7 BeginSeqNo ‘ 0] ‘ SeqNum Homep nepBoro coo0ieHus, KOTOpoe Hy>KHO IIOBTOPHO MEPECIIaTh. ‘
16 EndSegNo ‘ o ‘ SegqNum ‘ ‘ Homep nocnieiHero coo0mieHust, KOTOpOe Hy»KHO MMOBTOPHO IIEPECIIaTh. ‘



http://btobits.com/fixopaedia/fixdic44/message_Resend_Request_2.html

Ecin Hy»HO 3ampoCHTh IIOBTOPHYIO MEPECHIIKY OJHOTO COOOIINEHHSI, TOTIa
BeginSegNo (7) = EndSeqNo (16).

Ecin Hy»XHO 3alpOCHTh BCE MOCIIEAYIOIINE COOOIIECHNS, HAUMHAS C
ompeeneHHoro Homepa, Toraa EndSeqNo (16) ='0' (mokasbiBaet
OCCKOHEYHOCTB).

<I'pymma «Trailer»> o

3.6. Sequence Reset (4)

Cobuienne Sequence Reset (4) uMeer cieayroLIHe PEKIUMBL:
e PexumM 3amostHeHUs TPOOEIOB (HCmoib3yeTcs mojie MsgSeqNum);
e Pexum cOpacbiBanus cueT4yukoB (mmosie MsgSeqNum UrHopupyercs).
Pexum 3anmonnenus mpodesos (Gap Fill mode) ucnomnb3yercs kak otBeT Ha coodiienne Resend Request (2) B ciryuae, eciiv OHO MM HECKOJIBKO
COOOILEHHUH TOJDKHBI OBITH TPOMYIIEHBI IIOTOMY, YTO:
e Ha npoTshkeHUr HOPMAaIBHOTO MPOoIlecca MOBTOPHOW MOCBUIKK OTIPABJISIONIAS CTOPOHA MOXKET BBIOPATh «HE OTIPABISATH COOOIICHHS
(Hampumep, eciy 3asiBKa HE aKTyasbHa);
e Ha npoTsHkeHMH HOPMaBHOTO Ipolecca MOBTOPHOW MOCBUIKHM IMPOIYCKAIOTCS HOMEpa aJMHHUCTPATUBHBIX COOOIIEHWH (Hampumep,
Heartbeat (0), Test Request (1)).
GapFillFlag (123) field = "Y" — cBuieTeIBCTBYET O TOM, YTO HUCIIOJIL3YETCS PEIKHM 3alIOTHEHHS TIPOOEIIOB.
Pexxim cOpaceiBanus cuetunkoB (Reset mode) omucan B pasaene COpoc MOPsIKOBBIX HOMEPOB COOOIICHH.
ITons Sequence Reset (4) coobienus onucansl B Tadmuie 17.

Tabmuma 17
= JomycTHMBbIe 3HAYCHUS IIpumeyanue
=
<I'pynma «Header»> o Tun coobmenus = '4'
123 | GapFillFlag H Boolean Y (Pesxxum 3anoiHeHus = MneHtudukaTop, KOTOPBIH MOKa3bIBAaeT JOJDKHO JIM coobmienue Sequence Reset
npobenoB  (ucmosb3dyercs mone | (4) 3amMeHsATh/3amMenath aJMHHUCTPATHUBHBIE HIIM COOOLICHUS OWU3HEC YPOBHS,
MsgSegNum)) KOTOpbIE HEe OYIyT MOBTOPHO MEPEChLIATHCS.
'N' (Pexxum  cOpaceIBaHHs

cyetunkoB (mosre MsgSeqNum


http://btobits.com/fixopaedia/fixdic44/message_Sequence_Reset_4.html
http://btobits.com/fixopaedia/fixdic44/message_Resend_Request_2.html
http://btobits.com/fixopaedia/fixdic44/message_Heartbeat_0.html
http://btobits.com/fixopaedia/fixdic44/message_Test_Request_1.html
http://btobits.com/fixopaedia/fixdic44/tag_123_GapFillFlag.html

‘ ‘ ‘ ‘ HUTHOPHUPYETC)) ‘
36 NewSegNo |

‘ SeqNum HoBblii OpsAKOBBIIT HOMED. ‘
‘ <I'pymma «Trailer»> ‘

o O

3.7. Reject (3)

[Tepenaercsi B 000MX HANpaBICHUSAX. YKa3bIBaCT HA HEBEPHO MEPEIAHHOE WIIM HEJIOMYCTUMOE COOOIIEHNE CECCHOHHOTO YPOBHS, MPHILE/IICE OT
MPOTHBOIOJIOKHON CTOPOHBI.

[Tepenaga 3TOT0 COOOIIECHUSI CUTHAITU3UPYET O CEPhE3HOM omMOKe B coOmoaeHnn crienndukanmu. Hampumep, o He3amoTHEHHOM 00s3aTelTbHOM
nojie coobmenus. [Toss coobmenus Reject (3) onucansl B Tabmuie 18.

Tabnuma 18
-
= JonycTuMble 3HAYEHUST Ipumeuanue
=
<I'pynma «Header»> (0] Tun coobmenus = '3'
45 RefSegNum 0] SegNum MsgSegNum (34) oTkI0HSIEMOTO
coo01IeHu .
371  RefTaglD H int Ter HEKOPPEKTHOTO MOJIS.
372 | RefMsgType H String(10) MsgType (35) OTKJIOHSIEMOTO
CoOO0IIeHNS.
373 | SessionRejectReason H int '0' (HekoppeKTHBIit Ter) [IpuurHa OTKIOHEHUS.

'1' (IIpormymieHo 06s3aTeNIBHOE MOJIC)

'2' (Ter He ompeseseH st COOONIEHHS TAKOTO THITA)

'3' (HeompemeneHHBbII TET)

'4' (3HayeHme IS 5TOTO TEra He YKa3aHo)

'5' (Vka3aHO HEKOPPEKTHOE 3HAUCHHUE JUIS 3TOTO Tera (3HAYCHHE BBIXOINT 32
JIOTTYCTHMBIE MPE/IEITBI))

'6' (HexoppekTHBIN opMaT JaHHBIX [T 3HAYCHHUS)

7' (Ilpo6iembl pacirdpoBaHHs)

'8' (ITpo6IeMbI TIOAITKCH)

'9' (ITpo6aemsr ¢ ComplD)

'10" (ITpo6seMbI ¢ MpaBUIILHOCTHIO/TOUHOCTHIO SendingTime)




HOHyCTI/IMLIe SHAYCHUA HpnMeqalme

)
=
=
=
=]
<

=

'11' (HekOppeKTHBII THIT COOOTICHHS)

'12' (Ipo6aems! mpu Banuaanuun XML)

'13' (Ter BcTpeyaeTcs GOJIBINE, YEM OJMH pas)

'14' (Teru ompeeeHbl HE B COOTBETCTBYIOIIEM MOPSIIKE)

'15' (ITostst rpymITBI ONPEIEIEHBI HE B COOTBETCTBYIOIIEM MOPSIKE)

'16' (HempaBHIbHO paccUnTaHO KOIMYECTBO 31eMenToB B rpymme (NumlinGroup))
'17' (3naueHus mosts, y KoToporo Tum He “'data”, coaepKuT pa3aennTen)

99" (Ipyroe)

58 Text H String CTpoKa ¢ TeKCTOM,
OOBACHSIFOIIMM TIPUYHHY OTKa3a.

<Ipymma «Trailer»> (0]

4. CepBuc MFIX Trade

4.1. CueHapuu ycTaHOBIIEHMA U cbpoca ceccum

41.1 YcTaHOBKa coeanHeHuUs

s ycranoBku FIX coenunenus ¢ cepsepom MFIX Trade FIX-kiueHT gommkeH otnpaButh coodienne Logon (A), B KOTOPOM yKa3aHbI JOTUH H
napoib (SenderCompID u Password) k Toprosoit Cucreme. Ecnu coobmenue Logon (A) koppektHoe u ToproBas Cucrema aBTOpH30Bala
noJss3oBaressi, cepsep MFIX Transactional ormpasnser FIX kmuenty orBetHoe Logon (A) cooOmieHne, KOTOpOe MOATBEpKAaeT ycTaHoBKy FIX
coenuHenus. Kak mpaBuio, 3TOT mpouecc 3aHumaer 7o 5 cexyHn. Ilocne storo akuentop u mHUIMarop FIX coenuHeHuss CHHXpOHM3MPYIOT CBOU
COOOIIIEHUS TTOCPEICTBOM MPOBEPKHU MOPSAKOBBIX HOMepoB (MsgSeqNum (34)) mepen TeM, Kak OTIPABUTH KaKoe-HUOYIb COOOITICHHE.

Eciu coobmenne Logon (A) He koppektHoe wiu eciau ToproBas Cucrema He aBTOpW30Balia MONb30BaTens, torma cepsep MFIX
Transactional3akpbiBaeT coeiuHeHIE, HE OTIPABIISSI HUKAKAX OTBETHBIX COOOIICHHH.

Ilpumeuanue:



Kaosicowtit noewtit mopzoewtii oenv FIX knuenm 0onxcen omnpagsaame cooouienue Logon (A) ¢ nopaokosvim nomepom 1. Kaxcowtit pas npu
noemopHom nookawuenuu Kk cepeepy MFIX Transactional ¢ meuenue ona FIX xauenm oonxcen omnpaensme cooouenue Logon (A) ¢
NOPAOKOBHIM HOMEPOM, KOMOPbLIL D01buie Ha 1, uem y nocineonezo cooOueHUs 6 ucxXooauiem jioze.

Ecnu FIX knuenm nowném cepeepy cooowenue Logon (A) ¢ ¢nazom ResetSeqNumFlag="Y’, mo on ne noayuum omuemwvt Execution
Report (8), omuocawuecs k codovimusnm, npousowieduium 00 yCmanoe1eHuUs CeCCuul.

4.1.2 MexaHu3Mm nepeoTnpaBKu cOOOLEHNI

B npouecce nHuImManu3anuy wim mnocie toro, kak FIX coeanHenne ObUIO HEOKUIAAHHO PAa30pPBAHO, MOXKET BO3HUKHYTh CHUTYaIlUsl, KOTJa OJHA
u3 cropon (wam cepsep MFIX Transactional wiu FIX kineHT) mosydaet CooOLIeHHE, Y KOTOPOTrO MOPSAAKOBBIH HOMEp OOJIbIIE, YeM OXHIACTCS.
O’xuaeMbIM TOPSIIKOBEIM HOMEPOM BXOJISIIIETO COOOIICHUSI CYUTACTCS TaKOM, KOTOPbI OoJbie Ha 1, 4eM y MoceHero coo0meH sl BO BXOISAIIEM
gore. B aToM ciydae CTOpoOHA, MOJydYHBINAS Takoe COOOIIEHHE JO/HKHA HHHUIMHPOBATH MEXAHW3M IEPEOTIPABKH, OTIpaBHB coobmieHue Resend
Request (2), B koTopoM J10JDKeH OBITh yKa3aH IUana3oH IOPSIKOBBIX HOMEPOB MpoMylieHHbIX cooduienuit (BeginSeqNo, EndSeqNo). Hampumep,
MOPSAIKOBBIM HOMED IMOCIEAHEero nmoiaydeHHoro FIX kameHToM coolIeHus 10 MOTepu CBS3U POBHO 5, a MOCIE BOCCTAHOBIEHHUS CBs3H, cepBep MFIX
Transactional mpucnan cooOiienue ¢ nopsakoBbiM HoMepoMm 10. Drto 3Haumt, yro FIX wimeHT npomyctwi/motepsut ¢ 6 mo 9 coobumenus. s
MoJIydeHus 3THX coobienuit FIX knuent momken chopmupoBats Resend Request (2) coobmenune ¢ BeginSegNo (7) = 6 u EndSegNo (16) = 9.

Ecnu oxHa U3 CcTOpOH moiiyunsa cooOIEHHE C YCTaHOBJIEHHBIM WM He3anoidHeHHbIM ¢iarom PossDupFlag, y koToporo mopsakoBbiii HoMep
MEHbILIE, YeM OXXKHIAeTCs, TO 3TO CBUJAETEIBLCTBYET O CEpbe3HOHl omuOke. B 3TOM ciydae peKOMEHIYeTCsl 3aKphITh CECCHIO UM OOpaTUThCS K
aJIMUHUCTPATOPYy.

4.1.3 lNMpoBepka cocTosiHuA FIX coeanHeHun

Coobmenue Heartbeat (0) ucmonbiyercs ans MoHuTopuHra craryca FIX coeguHenus u ompeneneHuss mMpoOeoB B MOPSAJIKOBBIX HOMEpax
cooOIIeHNH, HapUMep, B Cllydyae MOTEpU BXOIAMMX cooluieHuil. B nepuon HeaktuBHOCTH, T.€. ecnu B FIX ceccum He ObUIO OTIPaBICHO HUKAKUX
JTAHHBIX Ha TIPOTSDKEHHH ompeneneHHoro uHTepBana Bpemenu (HeartBtInt (108), 3agannoro B cekynmax), To FIX mnpumioxenue Qopmupyer u
OTIpABJISICT MPOTHBOIOIOKHON CTOpoHe cooOmeHue tuma Heartbeat (0) , uroOsl mpoBeputh cTatyc coeanHeHus. [IpoMexyTok BpeMeHH, depes
KOTOPBIH nepuoauuecku popmupyetcst Heartbeat (0) coobmienne, onpenensercst FIX kmuernrom B Logon (A) coobmenuu (rmoae HeartBtint (108)). Ipu
stom MFIX Transactional nomken cxomupoats 3HaueHue HeartBtint (108) mons ¢ Logon (A) cooOmienuss U BepHYTh ero B orBeTHOM Logon (A)
COOOIIEHHU. DTO 3HAYUT, YTO MHHUIIUATOP H aKIENITOP CECCUH JODKHBI HCIOIBb30BaTh OJJHO | TO ke 3HaueHue HeartBtint (108).

Ecnu ununmatopy Heartbeat (0) cooOiiennst He TPUXOTUT B OTBET HH OJHO COOOIICHUE HA MPOTIKEHUH ONPEICICHHOT0 MPOMEKYTKA BPEMEHU
(HeartBtInt (108), 3aganHOoro B cekyHaax + "HEKOTOpoe mpHemiieMoe BpeMsi mepenauu'"), Toraa OH JOJDKeH copmupoBats Test Request (1)
coobmenue. Ecnu u Ha Test Request (1) cooOmenne He moydeH OTBET B TeUeHUE omnpeneneHHoro nepuoaa spemenn (HeartBtInt (108), 3amannoro B



CeKyHJ1ax + "HEeKoTopoe mpuemieMoe Bpems mepefauu’), Torga CUUTACTCs, YTO COEIMHEHUE MOTEPSHO U HYKHO MPEeANPUHUMATh BOCCTAHOBIISIOIINE
MEpBI.

414 CO6poc nopsaaKkoBbIX HOMEPOB COOOLLEHUN

Kaxnpiii nens nepen Hadanom Toprooro s MOEX aBromarnyecku cOpachiBaeT MOPSAKOBbIE HOMEpa COOOIIEHUH. DTO 3HAYHT, YTO KaXKIbII
HOBBIN JIEHb ITOPSIIKOBBIE HOMEPA COOOIIEHUI HAUMHAIOTCS C 1.

B teuenue Toprosoro nHsa FIX KaueHT MOXKET 3alpocuTh COpOC MOPSIKOBBIX HOMEpoB coobmenuii (MsgSeqNum (34)) ¢ moMoIs0 COOOIIeHHS
Logon (A) ¢ ycranosnerubiM iarom ResetSeqNumFlag (ResetSeqNumFlag = Y).Pekomenyercs mepen cOpocoM MOPSAKOBBIX HOMEPOB OTIIPABUTH
coobmienue Test Request (1) u noxxnatecst orBeTHoro Heartbeat (0) cooOmienusi. 310 BHIMOTHSAETCS UHULIMATOPOM JUIS TOTO, YTOOBI YOSTUTHCS B TOM,
YTO OH IMOJIYYHJI BCE OTIIPABJCHHBIC €My COOOIIEHHS, T.€. HM OJHO cooOIIeHus He nporyiieHo. [Tocne monyuenus orBernoro Heartbeat (0) cooOmeHus
FIX kmuent ornpasiser coobierune Logon (A) B sty xe ceccuto ¢ MsgSegNum (34) = 1 u ResetSeqNumFlag (141) = 'Y'. MFIX Transactional gomken
OTBETUTH TakuM e coobmeHuem Logon (A) ¢ MsgSegNum (34) = 1 u ResetSegNumFlag (141) = 'Y". Ilocie 3Toro cOpoc MOPSIKOBBIX HOMEPOB
CYMTACTCS YCIIEIIHO 3aBEPIICHHBIM M KaXKJI0€ ITOCIICTYIOIIee COOOIIEHUE OT JIF0O00H 3 CTOPOH OYAET HMETh MOPSIKOBBIA HOMED 2.

Ha mpotspkenuu Toprosoro jaHs, B ciydae, eciid MFIX Transactional He MoxeT KOPPEKTHO MOBTOPHO OTIPABUTH MPOIMYIIEHHBIC KIHECHTOM
coobuieHus B otBeT Ha Resend Request (2) coolienune, Hampumep, B ciaydae, €Ciid MPOU30IIes cOOil 1 HEKOTOPhIC MOTEPSIHHBIC COOOIICHUS HEIb3s
BOcCTaHOBHTH, Torna MFIX Transactional mpeayiaraer yBenn4uTh MOpsAKOBBIA HOMEpP COOOIICHHH (C BO3MOXHOM MOTEpe JaHHBIX) U MPOJAOJIKUTH C
Hero, T.e. hopmupyet coobrenre Sequence Reset (4) ¢ GapFillFlag (123) = N (Sequence Reset) 1 NewSeqNo (36) = <HOBBIiI MOPSAKOBBIN HOMEP>.

Ilpumeuanue:
Ecnu knuenm unuyuuposan 3anpoc copoca nopsaoKo8wvlX HOMEPOE 6 MeueHue mopzo6o20 OHsA, Mo 6éce HakonieHnHuvle cepeepom MFIX

Transactional u ewe ne docmagnennvie cooougenus ne oyoym 0ocmaenenvl Kiuenny.

4.1.5 3aBepuieHue FIX ceccumn

KoppekTrbim 3aBepienremM/3akpbiTieM FIX ceccun cuntaercs oomen Logout (5) cooOmieHussMu MeX 1y HHHIIMATOPOM M akiientopom. Jpyrue
CIOCOOBI 3aKPBITUS/00pbIBA CECCUU JAOJKHBI PACCMAaTPUBAThCA KaK HEKOPPEKTHbIE U TaKKe, KOTOPhle MPUBOJAAT K OLIHOKE.

Pexomennyercs nepen ornpaskoit Logout (5) cooluienust yoOequThesi B TOM, YTO HU OJHO COOOIICHUE HE TIOTEPSIHO U He mpomyineHo. /i atoro
MHUIIMATOP 3aKPbITHS ceccuu oTnpasiser cooduenne Test Request (1) u xaer orBetHoro Heartbeat (0) coobmienus.

[Tepen Tem, kKak pa3opBaTh COCTUHEHHUE, MHUIMATOP 3aBEPIICHHS] CECCHUH JOJDKCH MOA0KAATh moarBepkaatoniee Logout (5) coolbieHue ot
aKnenTopa. JTo JaeT BO3MOXKHOCTh aKLENTOPY yOeAUTHCS B OTCYTCTBUH MOTEPU COOOLICHUN WIIM BBIMOJHUTH 3alpoC MEPEOTIPABKU MPOMYIIEHHBIX



coo0IIeH i, eciti 3T0 HeoOxoauMo. Ceccrst Tak)Ke MOKET OBITh 3aBEPIICHA, €CIM Yepe3 COOTBETCTBYIOLIMI IIEPUO]] BPEMEHH aKIIENTOP HE TPHCIIA
otBeT Ha Logout (5) coobrienue.

ITocne ormpaeku Logout (5) cooOiieHus, MHUIHATOP 3aBEpIICHHS CECCHU HE JOJDKEH IOChUIATh HHMKAKOTO COOOMIEHHs IOKa aKIEemTop
3aBepILCHHs CECCHU HE MOMPOCUII 3TO C/IeaTh ocpeaAcTBOM coobinenus Resend Request (2).

4.1.6 lNepeycTaHoBKa ceccum nocne co6on

HIMeroT MecTo ClieAyrone MeXaHU3Mbl IEPEyCTAHOBKH CECCUU:
1. Ecnu npu pa3pbiBe CBSI3U HE MPOU30ILIO MTOTEPH JIOTOB HA CTOPOHE KIMEHTA, TO I BOCCTAHOBIICHUS CECCUH M TIOIYYEHUSI COOOIICHHUH,
HAKOIUICHHBIX Ha CEPBEPE, PEKOMEHIYETCs CIICAYIONIast MOCIIeI0BATEIbHOCTD JICHCTBUN:
a. Ornpaute Logon (A) cooOrienue ¢ nopsakoBeiM HoMepoMm (MsgSeqNum (34)), xotopsiit Oosbliie Ha 1, yeM y MOCICIHETo
COOOIICHHUS B UCXOISIIEM JIOTE;
b. Ecmu B orBer momyuero Logon (A) cooOrienue ¢ mopsakoBeiM HoMepoMm (MsgSeqNum (34)) Gosbliie, ueM OXKHIAETCs, TOTAa
oTnpaBuTh Ha cepBep Resend Request (2) cooOrienue C ykazaHHEM TUana3oHa MOPsAKOBBIX HOMEPOB MOTEPSHHBIX COOOIICHHIA.
c. CepBep OTIPABUT KIMEHTY BCE COOOIIEHUS M3 YKAa3aHHOTO JAMAINa30Ha OPSIIKOBBIX HOMEPOB U MIPOJIOJKHT HOPMAIBHYIO PadoTYy.

2. Tlpu BOZHUKHOBEHHU CEPHE3HON OIMOKH, MPUBOISIIIEH K YACTHYHOW WIIH MOJTHOW MOTEPE KIIMEHTOM JIOTOB, PEKOMEHIYETCSl CTIOIh30BATh
OJIUH U3 CIETYIOLINX CIOCOOOB BOCCTAHOBIICHUS CECCHMU:
a. 1 cnoco0:
i.  Ormpasuts Logon (A) coobmienue, B kotopom MsgSeqNum (34) = 1 u ResetSeqNumFlag (141) ="Y";
ii.  Tlocie ycTaHOBJIEHHUS CECCHU 3aPOCUTH CTATYC BCEX MHTEPECYIOMINX 3as1BOK coobmienrem Order Status Request (H);
b. 2 cnoco®:
i.  Ormpasuts Logon (A) coobienue, B kotopom MsgSegqNum (34) = 1;
ii.  Ecnm B otBer momyuerno Logout (5) coobmienue ¢ Text (58) = “MsgSeqNum too low, expecting X but received Y,
torna otrnpaButh Logon (A) coobmienue, B koropom MsgSegNum (34) = X.
lii.  OrtmpaButh Ha cepBep coobOmenne Resend Request C ykasaHumem nauama3oHa MOPSAKOBBIX HOMEPOB MOTEPSHHBIX
COOOIIIEHUH.
iv. CepBep OTHpaBUT KIHEHTY BCE COOOLICHUS W3 YKa3aHHOTO JHMAalla30Ha TOPSIKOBBIX HOMEPOB M MPOJOJDKUT
HOPMAaJIbHYIO paboTy.

3. Jlnst monydeHuss MHGOPMAIMKA O CTATycax OTACIBbHBIX 3asiBOK PEKOMEHIYETCs OTIPAaBIsATh Ha cepBep cooOmieHus tuma Order Status
Request ¢ ykazanuem ux Homepos ClrOrdID wmum OrderID.



4. Tlpu HenocTymHOCTH ocHOBHOTO cepBepa MFIX Transactional HysxHo:
1. TloakmounThes K pesepBHOMY cepBepy MFIX Transactional;
2. TIpomomxuth paboTy ¢ pe3epBHBIM CEPBEPOM B COOTBETCTBUU C I1. | HACTOSIIETO pa3zaena.

Ilpumeuanue:

Ocnosnoui u pesepenwvii MFIX Transactional cepsepuvt cunxponusupyrom mesxncdy coboii nopsaokosvie Homepa cooOuWeHUll, NOIMOMY npU
NOOKNIOYEHUU K KANCOOMY U3 HUX, HYIHCHO RNPOOOIIHCcAmb nopaoxkoevie Homepa (MsgSeqNum) coobuienuii. Oonaxko 6 ciyuae cepbe3no2o coosn
603MOMNCHA CUMYAUUA PACCUHXPOHUAUUU NOPAOKOBHIX HOMEPOB. B 3mom crnyuae npu nonvimke nooKnouumsbca K pe3epeHomy cepeepy ¢ cepeepa
npuoém coobujeHue ¢ NOPAOKOBLIM HOMEPOM, MEHBULUM 0XHcUdaemo2o. B makoii cumyayuu credyem audo 00xcoamucsa 60CCman06ieHus paoomaol
OCHOBHO20 cepeepa, 1ubdo copocums NOPAOKoevle HOMePa no cyexnapuio 2a.

4.2. CoobLeHunsa oT KNneHTa K cepBepy

4.2.1 Order Status Request (H)

Coo6menne Order Status Request (H) ucrionb3yercst uist 3arpoca TeKyIIero CTaryca 3asBKH.
[Tons coobmenus Order Status Request (H) onucans B Tabmuie 19.
Tab6muma 19

(=2
|f_t$ JonycTumble 3HAYEHHUS Mpumeyanue

)
=
=
=
=
<

=

<I'pymmna «Header»> (0] Tun coobmenus = 'H'
37 | OrderID O* | String Wnentnduxarop 3asBKH, cTaTyc KOTOPOH 3arparinBaeTcs.
11 | ClordID H* | String [MpownsBonsHas crpoka (MakcumanbHast miHHA — 20 cuMBOIIOB). Tar obs3areneH

mo cranaapty mpotokona FIX 4.4, omHako mosydeHne MHGOPMAIMU O CTaTyce
3afBKH II0 IOJB30BATEILCKOMY HACHTU(DHKATOPY 3asBKH HE MOANCPKUBACTCS
MOEX.

<Ipynmna «Trailer»> o




4.2.2 New Order - Single (D)

Cooo6menrie New Order - Single (D) ucnionb3yercs s pa3MeIIeHUs] HOBOM 3asBKH.
IToss coobmenust New Order - Single (D) onucanst B Tabnuie 20.
Tabnuua 20

I[Ol'lyCTI/IM])Ie SHAYCHUA HpnMeanne

)
=
>
=
=
<

=

<I'pynma «Header»> (0] Tun coobmenus = 'D'

11 ClordID (0] String (20) YHHKaTbHBIN MOJTb30BATENbCKUIA uaeHTuhUKaTop 3asBKH,
YCTaHOBJIEHHBIA  TOPIyIOIIEH OpraHu3alled WIM  HHBECTOPOM,
MHTEPECHI KOTOPOTO MPEICTABIACT OCPEAHNYECKAS OPraHU3aIHS.
IIpumeuanue: COOEPKUMOE ITOrO MOJSI  3aHOCUTCA B MOJE
BROKERREF 3asBku B Tabnumax Toprosoit Cuctemsl. YTOUHANTE Y
cBoero Opokepa (opmar AaHHOTO IOJIsI B COOTBETCTBUH C MpPaBHJIAMU
Opokepa.

IMpumeuanue: Ecmu 3anpocsr New Order Single (D) unu Order Cancel/
Replace Request (G) wam Order Cancel Request (F) mpuxomsr ot
oaroro 1 Toro xe SenderComplD B KOpOTKHIA MPOMEKYTOK BPEMEHH,

TO UX 00paboTKa NPOU3BOIUTCSI CHHXPOHHO Ha yuacTtke FIX cepsep —
SITPO TOPTOBOM CUCTEMBI: TTOCIIEC YNNI 3aIIPOC HE OTIIPABISETCS OKa
He OyIeT MoNlydeH OTBET Ha MPEAIISCTBYIOMMK 3ampoc. THmmaHOoe
BpeMs OKHJIaHUS OTBEeTa COCTaBIseT 250 MHUKPOCEKYHH, OJHAKO TPHU
9TOM MEXIy BpPEMEHAMH JOCTaBKHM IPUKA30B B SAPO BO3HHUKAET
MPOMEKYTOK TPUMEPHO TaKOW ke BeaWmduHbl. Jlis  ycKopeHus
JIOCTABKM HECKOJBKUX COOOMICHWHA O Sapa TOPTOBOW CHCTEMBI
pEeKOMEHAyeTCs HCHOJIb30BaTh Heckoibko FIX ceccmit m m3beratsb
OTIIPABKH 4Yepe3 OJHY CECCHIO TPUKA30B C MHTEPBAIAMH MEXIy HUMH
MeHee 300 MUKPOCEKYHA.

<I'pynma «Parties»> H CropoHnsl 3assBKH. OOBIYHO CONEPIKUT KO KIIMEHTA.

IIpumeuanue: PexomenayeTcsi mepenaBaTh KOJ KIHMEHTa TOJIBKO JIs
KJIMEHTCKUX CYETOB Opokepa, MHaue MepeJaHHBbI KOJ KJINeHTa Oynaer
MPOMTHOPUPOBAaH TOPrOBOM CHCTEMOW © He Oynaer ImepelaaH B
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IlOIIyCTI/IM])Ie SHAYCHUA HpnMeanne

o
=
>
=
=
<

=

coobmmenusax Execution Report, kpome mepBoro CooOIIEHHs I ATOM

3a5IBKH.
1 Account O* | String (12) TOproBelii CUET, B CUET KOTOPOTO MOAAETCS 3aMBKa.
111 MaxFloor H Qty MaxkcumanbHOe KOINMYECTBO JIOTOB B TIpefenax oObema 3asBKH,

KOoTOpoe OyZeT moka3aHO Ha Oupike B 000N MOMEHT BpemeHH (st
3asBOK THIa Alicoepr).

526 SecondaryClOrdID H String(12) Coxepxumoe 3toro monst 3aHocurcss B moie EXTREF 3assku B
tabmuiax Toproeoit Cuctembl. YTouHs#TEe y cBOero Opokepa dopmar

JIAHHOTO TIOJIsS B COOTBETCTBUH C MPABHIAMHI OpOKepa.

386 NoTradingSessions O* | NumInGroup 1 (0oun anemenm 6 epynne) Komnmnuectso amementoB B rpymnme TradingSessionlDs. I'pymma gomkHa
COZIepIKaTh OJMH JIICMCHT, HHAYe 3asiBKa OyIeT OTKIOHEHA.
[Ipumeuanne: mosst 386 1 336 00pa3yIOT TPYMITy M JOIDKHBI CIEJOBATH
B COOOIIEHHH CTPOTO JAPYT 3a APYroM, MEeXIy HAMH HE JIOJDKHO OBITH
HUKAKHX JPYTHX MOJIEH.

336 => TradingSessionID O* | String(4) Unentuduxatop TOproBoit ceccun. B kauecTBe uaeHTH(HKATOPA
TOProBOi ceccum uctonb3yeTcs pexum Topros (SECBOARD).

<I'pymnma «Instrument»> O B cocraB rpymmer Bxomur mnose Symbol (55), wumenTH(uUKaTOp
(mHAHCOBOrO  MHCTpYMEHTa. B KkauecTBe  HMIeHTH(UKATOpa
¢urancoBoro mHerpymeHTa ucnonedyercsi SECCODE*. FIX cepsep
npoBepsieT, 4To KoMmOuHaims mnonedl 336 m 55 ykas3plBaloT Ha
CYLLECTBYIOIIMM HMHCTpYMEHT. EciM COOTBETCTBUS HE HAMAEHO, TO
3asBKa OTBepraeTes ¢ coobmierneM 06 omubke Unknown Security

54 Side (0] char 1" (TITokymnka) Hanpasnenue 3asBKu.

'2' (Ilpomaxa B chmydae cnmemkm 1o CBON MHCTPYMEHTY (BaJIIOTHBIH PBIHOK),
HarpaBjeHUE YKa3blBaeTCs [0 CIIOT cJielike ¢ Oosee mo3aHen
pacueTHOH naroil.

60 TransactTime O UTCTimestamp Bpems hopMUpOBaHUS 3TOTO COOOTICHHS.

<I'pymma «OrderQtyData»> (0] O0beM 3asiBKH, BRIPAKCHHBIN B JIOTaX.

40 | OrdType (0] char '1' (PeiHOYHAS) Tun 3asBku. [Ipumedanue:
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IIOIIyCTI/IMI)Ie SHAYCHUA

‘2" (JlumuTHas)
‘W' ([To cpeaHeB3BEIICHHON IICHE)
(TOMBKO 715 POHIOBOTO PHIHKA)

IIpumeyanue

1. PhIHOYHBIEC 3aBKU «B ayKI[HOH 3aKPBITH» aKTUBHPYIOTCS BO
BpeMms (pa3bl cOopa 3asiBOK ayKIMOHA 3aKPBITHS.

2. PpiHOYHBIC 3asBKH OCTAlOTCA AKTUBHBIMH BO  BpeMs
AYKIIMOHOB OTKPBITHA/3aKPBHITHS IO WX OKOH4YaHWs. He
Y/IOBIICTBOPCHHBIE MOJHOCTHIO PHIHOYHBIC 3aSBKU OCTAIOTCS
AKTHBHBIMH B TIEPHOJIE TOPTOB MO IIEHE ayKIHOHA 3aKPBITHS

3. PhIHOYHBIM 3asBKaMm, OTMPABICHHBIM BO BpeMs IEpHOIA
TOProOB MO IIEHE AYKIHOHA 3aKpPBITHS MPHUCBAWBACTCS ICHA
aykimoHa. lleHa aykiuoHa He BO3BpAlIaeTCsi B OTBETHOM
coobrmmennu Execution Report / New u ykasbIBaeTcsi TOIBKO
MPH TOTyISHHH COOOIICHHUSI O CISIIKE TI0 TAKUM 3asBKaM.

4. B HacrosiIee BpeMsl He JOCTYIHBI PHIHOYHBIC 3asiBKU TI0 CBOII
WHCTPYMEHTY (BaJIIOTHBIN PBIHOK).

5. HekoTopple THIBI 3asBOK MOTYT OBITh 3alpelIeHbI IS
OTIPEJICTICHHOTO MMOJIb30BaTeNsl Yepe3 mpaa qoctymna Kk TC

423

PriceType

int

'l' (B mporeHTax OT HOMHHAA)
'2' (3a exuHMILYy HEHHOM Oymaru)
'9' (ToX0IHOCTB)

Tum 1eHs! 3asiBKU (TOIBKO ISt (POHIOBOTO PHIHKA).
ITpumeuanue: [Ina 3asBok PEIIO c LIK yka3siBaeTcs kak craBka PEIIO

44

Price

Price (9)

Ilena 3asBKM, HCHONB3yeTCs Ul JIMMUTHOM 3asBku. Ilone
o0s13aTeNnbHOE, €ClM 33JaH0 B 3asBKe. J{JIsl pHIHOYHBIX 3asBOK JOJDKHO
ObITH 3amostHeHO 0.

IIpumeuanne: ans pexuma toproB PEIIO ¢ K B mnome wneHst
ykasbiBaetTcsi ctaBka PEINO anst ;7aHHOTO MHCTpYMEHTA.

MaxkcumainbHast JauHa 3Toro mois — 10 CHMBOJIOB, BKIIOYash CHMBOJI
JNECSITUIHON TOYKHM. 3asiBKH C II€HOM, HE COOTBETCTBYIOIIECH
MUHHMAaJIbHOMY ATy IEHBI, OTBEPTarOTCs.

5202

TradeThruTime

H char

dnar npusHaka 3aABKM «B ayKUMOH 3aKpbiTUA». (TOSIbKO A4/d
$OHAO0BOrO pPbiHKA , A1A 3a8BKU B AYKLMOH 3aKpbITUA)

59

TimelnForce

char

'0' (deiicTBUTENBHA B TCUCHHE JIHS)

BpeMSI I[eﬁCTBHH 3as1BKHU, OHNPCACIACT, KaK HOJIIO 3asBKa SBJIACTCS
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ﬂOHyCTI/IMLIe SHAYCHUA

IIpumeyanue

'3' (CHATB OCTaTOK)
‘4" (TToTHOCTBIO MITH OTKIIOHHTB)

JedcTBUTeNbHON. OTCYTCTBHE 3TOTO MOJSI WHTEPIPETHPYETCH, Kak
«JleficTBUTEIbHA B TCUCHUE JTHSY.

IIpu sTOM, ecnu 3asiBKa MOJaHAa B MPEATOPTOBBIM MEPUON WM B
MOCTICTOPTOBBIA  TIEPHOMA, TO e aBTOMATHYECKH BBICTABIACTCS
COOTBETCTBYIOIIMM THUII B TOPrOBOM CHUCTEME W OHa TOPIyeTCs
COOTBETCTBEHHO II0 IIEHE OTKPBITHS WIH 10 IIEHE 3aKPBITHS.

168

EffectiveTime

UTCTimestamp

Bpewms aktuBaiuu 3asBkH, BhipakeHo B UTC (Toabko it GOHIOBOTO
PBIHKA).

528

OrderCapacity

char

'P' (Hpuamunan/I nasa)

JlesarenbHOCTh PUPMBI, pa3MECTHBIICH 3asIBKY.

Komounamus: OrderCapacity (528) = 'P' u OrderRestrictions (529) = '5'
HCTIOJB3YETCA UL  ONPEACIICHUA 3asABKU MapKeT MeﬁKepa nin
CIICLMAIICTA 110 LEHHBIM OymMaraM (ToJbKO Ui HOHIOBOrO PHIHKA).

529

OrderRestrictions

MultipleValueStr
ing

'S' ([eiictBoBaTh Kak MapkeT-Meikep
WIM KaK CIEHUAINCT [0 LEHHBIM
Oymaram)

OrpaHuyeHus 1o 3asIBKE. MosxeT COJIEPIKATH Habop
OTpaHUYCHUIH/UHCTPYKIIUH, pa3IeeHHBIX TPOOEIOM.

Kom6unarus: OrderCapacity (528) = 'P' u OrderRestrictions (529) = '5'
HCTIONB3YeTCs JUIsL  OMpeZesieHuss 3asBKku MapkeT Melkepa HiH
CHeUaINCTa MO IIeHHBIM Oymaram (Juisi pOHI0BOTO PHIHKA).

1090

MaxPriceLevels

int

1 (I1o oonoii yene)

Makcumanvroe KOIUYECMBO YEeHOBLIX YposHel O cOeloK no 3mou
3asexe. O3nauaem, 4mo 3as6Ka O0JICHA MOP2OBAMbCS NO OOHOU YeHe.
Ecnu none 6 3aaexe He yKaszawo, YUCNIO YEHOBbIX YPOGHEU CHUMAECMCS
Heo2PaHUYeHHbIM.

<I'pymma «Trailer»>

(¢}

4.2.3

Order Cancel Request (F)

Cooo6menne Order Cancel Request (F) ncronb3yercst 1yist OTMEHBI/CHATHS paHee pa3MEIEHHOM 3asiBKH.

[Tonst coobmenus Order Cancel Request (F) orucanst B Tabmuie 21.




<I'pymma «Header»>

)
=
=
=
=
<

s

I[onycranle SHAaYCHUSA

Tum coobmenns = 'F'

Tabmuna 21

IIpumeuyanue

41

OrigCIOrdID

y String (20)

[Tonp30BaTenbCKkuil MACHTU(GUKATOP 3asBKH, KOTOPYIO HAIO CHATh. YCIOBHO
obs3arenpHOe, eciu He yka3aH OrderID..

[Mpumeuanme: npu o0paboTKe MNpHKa3a Ha CHATHE WIN W3MEHEHHE 3asBKU
BO3MOJKHBI CIIEIYIOIINE CUTYaIlHH:

1.

MFIX Trade ceprep Hamena COOTBETCTBHE MEXKIY YKA3aHHBIM B 3aIpOCe
OrigCIOrdID wu GupxkeBbiM HOMepoMm 3asBku  OrderlD  (37), wim
OupxeBoil HOMep cooOIIeH B 3ampoce. 3arpoc Ha CHATHE OTIPABISIETCS
o0 GUPKEBOMY HOMEPY B AP0 TOPTOBOH CHCTEMBI, KOTOPOE IIPOU3BOAUT
MOUCK AKTHBHOW 3asiBKH, HOMEP KOTOPOIl COBMAJgaeT ¢ yKa3aHHBIM B
3anpoce Ha CHSTHE WM M3MEHEHHE, U KOTOPYIO Pa3pelieHO CHUMAaTh
nanHoMy monb3oBareno (SenderComplD). Eciu 3asiBka He HaiieHa, TO
BO3BpalaeTCs OTKa3 C KOJOM OmuOku u Tekctom THma (219) He
HaiineHo 3asBOK mus cHATuA. Henp3s cHumats: 0. Ecnm 3asBka cHATa
WJIN MCTIOJTHEHA, TO BO3BPAIIAETCS CTPOKA C YKa3aHUEM CTaTyca 3asiBKH.

Ha MFIX transactional cepsepe He HaiieHO GUPKEBOTO HOMEpPa 3asBKH
st ykazanHoro B 3ampoce OrigClOrdID. 3ampoc oTkIOHsIETCS C
ykazanueM B mone Text 58=can't find order (Bcerna Ha aHrIHMHCKOM
SI3BIKE).

Ecnu 3ampochl Ha pErdCTPalMIi0 WM HM3MEHEHHEe / OTMEHY 3asBKH
MIPUXOJAT OT 0J{HOTO M Toro ke SenderComplD ¢ ManbIMu HHTEpBaNIaMH
BPEMEHH, TO HUX HCHOJIHEHUE MPOUCXOAMUT MOCIEIOBATENBHO, U B
CHHXPOHHOM pexxuMe Ha ydactke oT FIX cepBepa no siapa toprosoit
CHCTEMBI, TO €CThb MOCIEAYIOUIMHA MPHUKa3 HE OTHpPaBIsIeTCs A0 TeX MOop,
IMOKa KOJOM cepBepa He OyAeT NoiIyd4eH U 0o0paboTaH OTBET Ha

npeapAymui nprkas. Ecin perucrpanys HOBOH WM U3MEHEHUE 3asBKU
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OBUTO YCTICHIHBIM, TO TPU 00paboTKe MOCIEXyIOWEero MpHKa3a Ha ee
casatre win wiMeHeHwe ¢ ykazaHmeM OrigClOrdID Oyxmer Haiinen
Oup>keBOi HOMEp 3asABKU M 00paboTKa mpou3oineT mo Bapuanty 1. Ecin
B pErucTpalMi HOBOW WM 3aMeHe 3asBKM OyAeT OTKa3aHo, TO
OMp)KeBOro HOMepa HOBOW 3asBKM He Oymer W 0o0OpaboTka
HOCHEYIOEro NPHUKa3a Ha CHATHE WIHM 3aMEHY HeCyIIeCTBYIOIICH
3asiBKHM [IPOU30NUJET IO BapUAHTY 2.

37 | OrderlD String (12) BuprxeBoit HOMEp 3asABKH, KOTOPYIO HAJ0 CHATh. Y CIIOBHO 0053aTEIbHOE, €CIIH HE
ykazaHo moiie OrigClOrdID (41). Ecmu mose OrderID ompeneneHo, To 3HaUCHHE
noist OrigClOrdID urHOpupyercst.

CusiTre 3asiBKH IpyruM moib3oBareneM (SenderComplD) BO3MOXKHO TOJBKO MPH
YKa3aHUHU 3TOTO MOJIS.

11 | ClOrdID String(20) VuukanpHeiit naentudukarop coodmenus Order Cancel Request (F) - sanpoca Ha
CHATHE 3asBKH.
3ameuanue: coaepxumMoe 3toro mnojs 3anocurcs B moae UPDORDERREF 3asBku
B Tabnunax Toproeoit Cuctemsl
3anpenieHo HCIOoab30BaTh CHUMBOJN ‘#° KakK MEpBBI CHUMBOJI B CTPOKE IIOJIA
ClOrdID (11) mns coobmenmii Tumos Order Cancel Request (35=F) u Order
Cancel Replace Request (35=G).
[Ipu Hammuuu cuMBoNa ‘#’ B Hayase CTPOKM mois |1 mpukassl Ha CHATHE H
HU3MEHCHHE 3asiBKU OYIyT OTBEPraThcsi C OTIIPABKON OTBETHOTO COOOIICHHUS THIIA
Reject (35=3).
BbI MOKeTe HCHOJIB30BATh 3TOT CUMBOJI B JIFOOBIX APYTHX MO3UIMSIX ITOH CTPOKH,
KpOMe€ caMoi MepBoi.

54 | Side char '1' (Ioxynka) HamnpaBneHHOCTD 3asBKH.

'2' (Ilpomaxa)
60 | TransactTime UTCTimestamp BpeMmst popMupoBaHus 3a1poca Ha CHATHE 3asBKH.

<I'pymma «Trailer»>
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4.2.4 Order Cancel/Replace Request (G)
CoobuieHune Order Cancel/Replace Request (G) ucnonbsyerca ana MsmeHeHus napameTpos 3aasku. Obpabotka npukasa Order Cancel/Replace Request (G) —
aTOMapHasa onepaums, To ecTb Apyrve MpuKasbl He MOryT obpabaTbiBaTbCA MeXAY CHATUEM MUCXOLHOM 3aABKW M pernctpaumein HoBoWl. Bpemsa ob6paboTku
coobueHuns (Bpema oxungaHma oreseta) Order Cancel Replace npeBbiwaeT Bpema OXMAAHUA OTBETA NPU PernctTpalmmM HOBOM 33ABKM, HO MEHbLUE CYMMAPHOTO
BpemeHn 0bpaboTkun napbl npukasos Order Cancel Request + New order single. CpegHee Bpems goctaBku npukasa Order Cancel Replace oT KavMeHTa BO BXOAHYO
ouepeapb A4pa TOProBol CUCTEMbI HE OTIMYAETCA OT BPeMEHM AOCTaBKKM NpuKasos apyrux Tunos (New Order Single nnm Order Cancel Request).

ITOT 3anNpoc MMEET Cneaytolmne orpaHUYeHus, KoTopbie MoryT BbITb CHATbI MM U3MEHeHbI B byayuwmx Bepcusax MFIX Trade:

o  YacTMYHO UCMOJIHEHHbIE 3aABKU HE MOTYT ObITb M3MeHeHbI. [1pM NOMNbITKE U3MEHUTb YaCTUYHO UCMOMIHEHHYIO 3aABKY MOJ/Ib30BaTe/lb NOAYYUT cooblieHne
Cancel Reject c KoOM OTKa3a TOProBol cucTembl B CTpoKke nons Text (58) pasHbim 900. Popmat cTpokm B none Text(58) nocTosiHeH, HO UMeET [iBa BapuaHTa
[ONA PYCCKOTO U aHI/IMACKOTO A3bIKOB OTBETOB TOPrOBOM CUCTEMBI.

e OCTaTOK 3aABKM CHMMaETCA TO/IbKO Npu 3HadeHun nona CancelOrigOnReject (9619)=Y 1 He CHUMaETCA NPU 4PYTUX 3HAYEHUAX UAU OTCYTCTBUM 3TOrO NoAA.

e [lonb3oBaTtenb, co3gaslumii, cHATyio Npu CancelOrigOnReject (9619)=Y YacTUYHO UCNONHEHHYIO 3aABKY , NoAy4uT coobueHne Execution Report / Canceled
co 3Ha4yeHnem nona ClOrdID(11) u3 coobLieHUn, KOTOPOe NPMUBENO K MOCTAHOBKE CHUMAEMOM 3asBKMU.

e 3asBKM CO CKPbITbIM KONMYECTBOM HEe MOTyT ObITb M3MeHeHbI. Micnonb3yinTe pasaenbHble 3anpockl Order Cancel Request n New Order single.

e 3afBKM «B ayKLUMOH 3aKpbiTua» K 3a8BKM PEMNO c LUK He moryT BbiTb n3ameHeHbl. Micnonb3ayiTe pasgenbHble 3anpocbkl Order Cancel Request u New Order
single.

e  Bbl MoXKeTe U3MeHUTb UeHy 3anaBKu (44), konnyectso (38), uan none SecondaryClOrdID. [pyrne napameTpbl 3af9BKM B MPUKa3e Ha U3MEHEHME AO0KHbI
COBMaZaTb C NapameTpaMun M3MeHAEMOM 3aABKM .

e lI3ameHeHHas 3anaBKa Bcerga TepsaeT NPUOPUTET NO BPEMEHU NMOCTAaHOBKMU.

e  M3meHeHHOW 3asBKe NpucBamMBaeTca HoBbIN Bupxkesoli Homep OrderID (37) u HoBoe 3HauyeHune nons MDEntrylD (278).

o CoobueHusn, cogeprkalyme nons, He ykasaHHble B Tab/MLEe HUXKE, OTBEPratOTCA.

e Ecnu 3asBKa MameHeHa npukasom SenderComplD, He cosnagatowmm c SenderComplD npukasa Ha ee noctaHoBKy, To SenderComplD, cosaaBlimi
M3MEHEHHY0 3adBKy noayuut Execution Report o cHATMM 3asBKM C ykasaHuem B none ClOrdID (11) 3HayeHnua ClOrdID (11) npuKasa Ha co3gaHue
WU3MEHEHHOM 3asBKM.

dopmart coobuieHma Order Cancel/Replace Request (G) onucaH B Tabaunue 22:

Tabnuua 22



<Standard Message Header>

®} Hanuuume

[onycTumble 3HaYeHuUA

MpumeyaHue

Tun cooOwmenus = 'G'

11

ClOrdID

o

String(20)

YHHKaNbHBIN HASHTH(UKATOP COOOIICHNUS HA 3aMEHY 3asBKH.

3anpeneHo HCIoab30BaTh CHUMBOJN ‘# Kak TEpBBIH CHMBOJI B CTpPOKE IOJIA
ClOrdID (11) mns coobmenuii Tumos Order Cancel Request (35=F) u Order
Cancel Replace Request (35=G).

[Ipu Hammuuu cuMBona ‘#’ B Hayase CTpOKH mois 11 mpukassl Ha CHATHE U
H3MEHEHHE 3asBKH OyJIyT OTBEprathCs C OTHPABKOW OTBETHOTO COOOILECHHUS THIA
Reject (35=3).

BrI MOXeTe UCTIOB30BaTh TOT CUMBOJI B JTIOOBIX IPYTHX MO3UIMUSIX 3TOH CTPOKH,
KpOM€E CaMOH IepBOil.

41

OrigClOrdID

String (20)

[Mosnp30BarenbCKuil MASHTUHUKATOP 3aBKH, KOTOPYIO Ha/I0 U3MEHUTh. Y CIOBHO
o0s3arenbHOE, eciu He yka3aH OrderID.

MpumeyaHne: npu 06paboTKe NpPUKasa Ha CHATUE WAM U3MEHEeHWe 3aAaBKM
BO3MOMHbI Cegytolme cuTyaumm:

1. MFIX Trade cepBep Hallen COOTBETCTBME MEXKAY YKAa3aHHbIM B 3anpoce
OrigClOrdID u 6upxesbim Homepom 3asaBku OrderlD (37), uau
6u1pkeBOl Homep coobLyeH B 3anpoce. 3anpoc Ha CHATUE OTNPaBAAETCA
no 6up:keBoOMy HOMepy B AAPO TOProBOM CUCTEMbI, KOTOpOe
Npou3BOAMUT MOUCK AKTUMBHOM 3asBKM C OUpXKeBbIM HOMEpPOM,
COBMAJAOWMM C YKa3aHHbIM B 3aMnpoce Ha CHATUE WU U3MEHEHUE, U
KOTOpYIO paspeLueHo CHMMaTb JaHHOMY nosab3oBaTento
(SenderComplD). Ecamn 3asBKa He HaliieHa, TO BO3BpallaeTcA OTKas C
KOAOM OLINBKM 1 TeKcTomM Tuna (219) He HallaeHo 3a8BOK ANA CHATUA.
Henb3a cHumatb: 0. Ecan 3aABKa CHATAa WAWM  UCNONHEHAa, TO
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37

1

OrderID

Account

component block
<Parties>

y

o*

H

String (12)

String (12)

BO3BpallaeTcA CTPOKa C YKa3aHUeEM CTaTyCa 3aABKU.

Ha MFIX transactional cepsepe He HalilieHO BMPKEBOro HOMepPa 3aABKM
ONA  yKasaHHoro B 3anpoce OrigClOrdID. 3anpoc OTKNOHseTcA c
yKasaHuem B none Text 58=can't find order (Bceraa Ha aHrAMNCKOM
A3blKe).

Ecnn 3anpocbl Ha perucTpaumio MM uMameHeHwe / OTMeHy 3asBKM
NpPUXoaAaT oT ogHoro u Toro e SenderComplD ¢ manbimmn MHTEpPBaNamm
BPEMEHU, TO WX MUCMOJSHEHWE TNPOUCXOAUT MOC/NEefOBaTENbHO, U B
CUHXPOHHOM peXMme Ha ydyacTke oT FIX cepsepa [0 sapa Toprosow
cuctembl. Mocneayrowmin NpuKas He OTMpaBAsETCA 4O Tex MNop, Moka
KOAOM cepBepa He ByaeT nonyyeH 1 06paboTaH OTBET Ha NpeablayLLMi
npukas. Ecau peructpauus HOBOM WAM WM3MEHeHWe 3asaBKM 6bl1o
ycnewHbIM, TO Npu 06paboTKe nocneaytowero NpMKasa Ha ee CHATUE
AN u3mMeHeHWe c ykasaHuem OrigClOrdID 6yner HailpeH 6up:Kesoi
HOMep 3asBKM M 06paboTKa npowusoiger no BapuaHty 1. Ecnm B
perncTpaLmm HOBOM MAW 3ameHe 3anaBKM ByaeT 0TKasaHo, To bupkesoro
HOMepa HOBOW 3asBKW He byaeT M 06paboTKa nocieayoLero npmkasa
Ha CHATME WM 3aMeHy HecCyLLecTBylOLLei 3afBKM npousoiaeT no
BapuaHTy 2.

bupxeBoil HoMEp U3MEHAEMOH 3asBKU B TOproBoii cucTeMe. Y CIIOBHO
o0s3arenpHOe, ecau He ykazano nose OrigClOrdID (41). Eciu mone OrderID
omnpezeneHo, To 3Hadenne noiust OrigClOrdID urnopupyercs.

W3MeHeHre 3asiBKH M0JIb30BATENEM, HE PETHCTPUPOBABIIUM €€ PAHEE, BOBMOXKHO
TOJIEKO C yKa3aHHEM ee OUp>KEeBOro HoMepa.

Toproseliii cuer. JloykeH COBIaaTh C HOMEPOM CU€Ta MCXOJHOM 3asBKU.

Croponsl 3asBku. CollepKUT Ko KiueHTa (Tar 448), 3HaueHHe KOTOPOTO JIOJKHO
COBIAJATh CO 3HAUEHHEM B UCXOJHOM 3asiBKE.

[Tpumedanue: ecii Koj KJIMeHTa ObUT yKazaH (GUPMOU JJIs 3asiBKH, BBICTABICHHON
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10 COOCTBEHHOMY CUETY, TO KOJ| KJIMEHTa UTHOPUPYETCS TOPrOBOM CHUCTEMON U
nojie CLIENTCODE ocraercst mycTbiM.. FI3MeHeHHe TapaMeTpOB TaKoil 3asBKU
BO3MOJKHO TOJIBKO 0€3 yKa3aHUs KOAa KIMEeHTa B COOOIICHHN.

<[pynna «Instrument»>

@DUHAHCOBBII MHCTPYMEHT, II0 KOTOpPOMY OBIIa IOAaHa H3MEHsAeMas 3asBKa.
JlomKHO coBNagaTh CO 3HAYEHUEM B HCXOTHOMH 3asiBKe.

44

Price

Price

Lena 3a equHUIY IICHHOW OyMard.

MakcumanbHas JJIMHa 3TOr0 MOJIS — 10 CHMBOJIOB, BKJIFOYass CUMBOJI JIECATUYHOMN
TOYKH. 3asBKH C HeHOﬁ, HC COOTBCTCTByIOHleﬁ MHUHUMAJIBHOMY 1Iary ICHBI,
OTBCPIraroTCs.

38

OrderQty

Qty (10)

KonmuecTBo 1ieHHBIX OyMar, BBIpaXEHHOE B JIOTaX

526

SecondaryClOrdID

String(12)

Kon BHemnero mosnp3oBatesns. ComepKUMOE 3TOTO TIONS 3aHOCHTCA B TIOJE
EXTREF 3asBku B Tabmunax TC. YTounsiite y cBoero 6pokepa popMaT TaHHOTO
TOJISl B COOTBETCTBHH C TIPABUIIAMHU OpOKepa.

9619

CancelOrigOnReject

String (1)

Y — CHATb MCXOAHYIO 3a5BKY,
ec/Iv ee U3MeHeHue
HEBO3MOKHO

N — He CcHMMaTb WCXOAOHYIO
3a8BKY €C/M  ee U3MeHeHue
HEBO3MOMKHO

MpumeyaHua:

e Ecan dnar He ykKasaH, TO NO YMO/YAHWUIO WCXOAHAA  3afABKa He
CHMMaeTcA

o Onar onpeagenser o06paboTKy TONbKO MNPUHATbIX coobuieHmi Order
Cancel Replace. Ecnn oHWM oTBepratoTcs M3-3a HEMOALEPKMBAEMOTrO
TMNA 3asBKKW, HecoBMageHMA napameTpoB Account, Side, Parties,
Instrument, TradingSessionld, To ucxogHan 3asBKa He U3MeHAETCA.

386

NoTradingSessions

O*

NumInGroup

1 (one element)

KommuectBo anmementoB B rpyme TradingSessionlDs. I'pymma  nomxsa
CoZIep’KaTh OJMH JJIEMEHT, MHaYe 3asiBKa OyAeT OTKJIOHEHa.

3ameuanue: monst 386 u 336 oO0pa3yloT TpyNIy M JOJDKHBI CJIEJOBaTh B
COOOIIEHNU CTPOro APYr 3a APYrOM, MEXIY HUMH HE JOJDKHO OBITh HUKAKHX
JIpYrux noJemn.

336

=>TradingSessionID

O*

String (4)

Wnentudukatop pexruMa TOProB JUIsi (PMHAHCOBOTO WHCTPYMEHTA, 3asBKU IO
KOTOPOMY [IOJDKHBI OBITh W3MEHEHHL. JIOJDKHO cOBHmagaTth €O 3HA4YEHHEM
HUCXOJTHOH 3aBKH.
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40 OrdType 0 char Tun m3meHseMoli 3aaBKU. J{oJDKeH OBITh TEM K€, 9TO M B HCXOJIHOH 3asiBKeE.
54 Side (0] char ‘1’ (Buy); HampasnenHocts 3asBku. JI0KHO COBNAAaTh CO 3HAUEHHEM B UCXOIHOMU 3asiBKE.
2" (Sell).
60 TransactTime ) UTCTimestamp Bpewms ¢popMupoBaHms 3amrpoca Ha H3MEHEHHE 3asBKH.
<lpynna «Trailer»> (0]

4.2.5 Order Mass Cancel Request (q)

Coo6mienune Order Mass Cancel Request (Q) ucrosb3yeTcs 11 MACCOBOTO CHSATHSI paHee Pa3MEIIeHHbIX 3asBOK.
[Monst coobmmenust Order Mass Cancel Request (q) onucansl B Tabuie 23.

YToObI CHATH 3as1BKH 110 ONPEeIeHHOMY (PMHAHCOBOMY MHCTPYMEHTY, HYXHO OIPEIeNIUTh CIeAYIOIUe apaMeTphl:
MassCancelRequestType (530) = “1°, TradingSessionID (336) = <upentudukatop pexuma topros>, Symbol (55) = <uupenrudukarop
(MHAHCOBOI'O HHCTPYMEHTA™>;

UToOB!I CHATH 3aBKH HA MOKYIIKY, HY)KHO ONPEJEIUTh CIeAYIOIINE apaMeTphl:

MassCancelRequestType (530) = 7, Side (54) = ‘1’;

UToOb!I CHATH 3asBKH Ha IPOJAXKY, HY’KHO OINPENETUTh CIEAYIOIINe TapaMeTphl:

MassCancelRequestType (530) = *7°, Side (54) = ‘2’;

YToOBI CHATH 3asIBKH 110 ONPECIICHHOMY TOPTOBOMY CUETY, HY)KHO OIIPENEINUTh CIIEAYIOIINE TTapaMeTphl:

MassCancelRequestType (530) = “7°, Account (1) = <ToproBbIii cyeT>;

YroObI CHATH 3asIBKU ONPEICICHHOTO MOJIb30BATENs, HY’)KHO OTNPEAETUTD CIEAYIONINE TapaMeTphl:

MassCancelRequestType (530) = 7°, NoPartylD (453) = 1, PartylD (448) = <unentudukarop mnosns3oBatens>, PartylDSource (447) =
‘D’, PartyRole (452) = “12’;

YToObI CHATH 3asIBKU ONPEeICHHON (UPMBI, HY’)KHO OIPEIECTUTh CIEeIYIOLINE TapaMeTphl:

MassCancelRequestType (530) = “7°, NoPartyID (453) = 1, PartyID (448) = <unentuduxatop ¢upmsr>, PartyIDSource (447) = ‘D’,
PartyRole (452) = ‘1’;

YroObI CHATH BCE 3asBKH, HY)KHO OIPEIETUTH MapaMeTp:

MassCancelRequestType (530) = “7°.
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[Tona ClOrdID (11) u TransactTime (60) sBastorcss ob6si3atenbHbiMU B coobmiennn Order Mass Cancel Request (q) U JOmKHBI OBITH
3aIl0JTHEHBI BCET/]a, HE3aBUCHMO OT TOT0, KaKHe TTapaMeTPhl CHITHSI 3asBOK OIPEICTICHBI.

Taomuma 23
L
o 5
|f_=5 = JonmycTtumble 3HAYECHHUS IIpumeuyanue
E

<I'pymmna «Header»> (0] Tun coobmenus = 'Q'

11 ClordID 0] String Unentudurarop coobmennss Order Mass Cancel Request (q) - maccoBoro
3ampoca Ha CHSTHE 3asiBOK.

526 | SecondaryClOrdID H String Cogepxumoe 3TOro mojs coorsercTByeT moiro EXTREF 3asBku B Tabnuiax
Toprosoii Cucremsl. Ecni ykazaHo naHHOE Mojie, TO OyIyT CHSTBI TOJIBKO Te
3asBkH, B KoTopeix Tmonme EXTREF coBmamaer co 3HadeHWeM MO
SecondaryClOrdID.

530 | MassCancelRequestTy | O char ‘1> (Cuarpb  3asBKkM 1o | TWm MaccoBOro 3ampoca Ha CHATHE 3asBOK.

pe OIPE/ICICHHOMY  (DMHAHCOBOMY
HHCTPYMEHTY)
7’ (CHATbH BCe 3asBKH, KOTOPBIC
YIOBJIETBOPSIOT  IIapaMeTpam
3ampoca)

336 | TradingSessionlD y* | String Wnentndukarop pexuma TOProB Ui (UHAHCOBOTO WHCTPYMEHTA, 3asBKH II0
KOTOpPOMY IOJDKHBI ObITh cHATBL. OOs3atensHo, eci MassCancelRequestType
(530) = ‘1’ (CHAATB 325IBKH 110 OIIPENICICHHOMY (DMHAHCOBOMY HHCTPYMEHTY).

<I'pymnma «Instrumenty»> \% Wnentuduxatop GUHAHCOBOrO HHCTPYMEHTA, 3asIBKH II0 KOTOPOMY JOJDKHBI OBITh
cusrel. Obs3arenbho, ecaun MassCancelRequestType (530) = ‘1’ (CuaATh 3asBKH
0 ONPEeICHHOMY (DHMHAHCOBOMY HHCTPYMEHTY).

54 Side H char '1' (Iokynka) HanpasnenHocts 3asBku. lcnome3yercs, Kak JOHNOJHHUTENBHBIA Iapamerp

'2' (Ilpomaxa) 3ampoca Ha CHATHE 3asBOK. EcCiM 3HaueHHWEe HE OMpPEAeNICHO, CYMTAETCS, YTO
3asBKH JIFOOOW HANPABICHHOCTU JOJDKHBI OBITH CHSTHL

60 TransactTime (0] UTCTimestamp Bpewmst hopMEpoBaHHs 3ampoca Ha CHSATHE 3asBOK.

1 Account H String(12) Topeoswiil cuem, 6 cyem KOmMopozo noodawa 3aaekd. Mcnoav3yemcs, Kak
O0NOTHUMETbHBIIL Napamemp 3anpoca Ha cHamue 3aasok. Eciu suauenue e
onpeoeneno, Cuumaemcs, 4mo 3dsA6KU C JH0ObIM MOP2OBbIM CUEMOM OO0JNCHbL
Obimb CHAMDI.
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<[pynna «Partiesy> H Cmoponvl 3as6ku. OObIUHO COOEPICUM UOCHMUDUKAMOD NOJb308AMENsL U/Ulu
upmbl, 3a56KU KOMOPLIX 00JdCHb Oblmb cHambl. Eciu nonvzosamens u gupma
He Onpeoeienbl, CHUMAemcs, Ymo 3as6Ku A00blx pupm, noibzosamenei 00LNHCHbL
ObIMb CHAMMbL.

<I'pymma «Trailer»> 0]

4.3. CoobuweHus oT cepBepa K KITMEeHTY

4.3.1 Trading Session Status (h)

Coobmenune Trading Session Status (h) npenocraiser nHGOPMALKIO O CTaTyce MOAKIIOYCHUs K KOHKpeTHOMY peiHKy MOEX 1 otnpasisiercst
FIX knuenty 6e3 3ampoca (unsolicited) B ciaenyromux ciaydasx:
o Coenunenue FIX cepsepa ¢ Toprosoii cucremoit MOEX ycTaHoBieHo
Coemunenne FIX cepsepa ¢ Topropoii cuctemoit MOEX 3aBepiiieHo KOPpEKTHO
Coenunenue FIX cepsepa ¢ Toprosoii cuctemoit MOEX 3aBepiiieH0 HEKOPPEKTHO
[ToBTOopHOE coenmuuenue FIX cepepa ¢ Toprosoii cucremoit MOEX
Toprogas cuctema MOEX nepe3anyiiena/Bo300H0BIIEHA.
[Tpumeuanue: Het HeoOxoammocTn oxuaarh coodmenus 340=101 npu mosrydenun ycrnentHoro coodmenust Logon. Coobmenus Trading session
Status HCTIOTB3YIOTCS TONBKO TPH HETATUBHBIX CIECHAPHUSX:
= Jlomyuenue coobmenust 340=103 o3nadaer, uTo BBl He Oyaere moiy4arh Execution Reports 1o Tex mop, moka He MpUAET
coobmienue 340=101
* Bce mpukaspl Ha OCTaHOBKY/OTMEHY/N3MEHEHUS 3asBKU OYAYT OTBEPTHYTHI B MPOMEXKYTKE BPEMEHH MEKIY MOIyYEHHEM
coobmienust 340=103 u coodbmenus 340=101
= [lomyuenue coobmenuss 340=101 mnocne coobmenust 340=103 o3Hauvaer, uyto padorocrnocoOHocTh FIX cepBepa
BOCCTAaHOBJICHA.
ITosnst coobmenus Trading Session Status (h) orucansr B Tabmwuie 24.

O O O O

Tabmuua 214
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<I'pymma «Header»> (0] ‘ Tun coobmenus = 'h'
336  TradingSessionlD o String Wnentuduxarop Topropoii ceccun. [lose conepxut naeHTn(HUKaTop phIHKa.
325 | UnsolicitedIndicator H Boolean 'Y (Ja) WuaukaTop, KOTOPBIA MOKA3bIBAET, OTMPABISETCS JIM 3TO COOONIEHHE IO
3anpocy/moucke (B otBeT Ha Trading Session Status Request (g)) wiu Her.
340  TradSesStatus o int ‘100’ (Topeosas cucmema = CtaTyc TOpProBoit ceccuu. HMcmons3yercs IUisi MOpPEAOCTaBICHHS CTaTyca
nepezanywena/e03061o61ena) TIOJKJTIOYEHHS K KOHKpeTHOMY peiHKY MOEX.
‘101’ (Coeounenue c¢ MOEX
YCMAHOB/1eHO)
‘102’ (Coeounenue ¢ MOEX
3a6epUIeHO KOPPEKmHO)
‘103’  (Coeounenue ¢ MOEX
3a6epuiero HeKOpPeKmHo)
‘104" (Iloemopmnoe coedunenue c
MOEX)
58 Text H String TekcroBass cTpoka B CBOOOJHOM Qopmare. MOXKET HCIOIb30BAThCS IS
KOMMEHTapHUEB, JOIOIHUTENFHOH HHPOPMAIMU KACAIOIICHCS TOIKIIOYCHUS K
KOHKpeTHOMY peIHKY MOEX.
<Ipynmna «Trailer»> o

4.3.2 Execution Report (8)

Coobmienune Execution Report (8) ucmons3yercst 1jist TOro, 4To0bI:
e [loaTBepauTh pa3sMeIicHHE 3asBKHU;
OTKJIOHHTD 3aIIPOC Ha TIOCTAHOBKY/CHSATHE 3asIBKH, a TAKKE HEKOPPEKTHBIH 3alPOC TEKYIIEro CTaTyca 3asBKHU;
[ToaTBepAUTH MOJyYEHHE KOPPEKTHOTO 3aMpOCca Ha CHITHE 3asABKH;
[TpenoctaButh HHGOPMAIIHMIO O TEKYIIIEM CTATYCE 3aSBKU;
[TpenocraButh HHGOPMAIIHMIO O CACITKAX, 3aKIIIOYCHHBIX HA OCHOBE 3asIBKH;
[IpenocraBuTh HHGOPMAITHIO 00 YCIICIITHOM CHSITHU 3asIBKH,



B coobmenunsix Execution Report (8) mosxer npucyrcrBoBath nose Text (58), B KOTOPOM COJEpKUTCS CTPOKa OTBETA siipa TOPTOBOM CHCTEMBI
11 COOBITUH THUIIA PETUCTPALMM, CHATUS WIM U3MEHEHUS 3asBKH, WIN OTKA30B B 3TUX JAEUCTBUAX. PEeKkoMeHyeTcsl IpOBEpsATh HAJIMUYUE B 3TOU
CTpOKe KOJla BO3BpaTa B CKOOKax, Halpumep:

58=(210) CHaTO BadgBok: 1. CHATO koJauuecTrBO: 1. Hesnb3g cHuMaTh: 0.

dopmMaT CTpOKH MOCTOSTHEH, HO UMEET PYCCKUHN M aHTIHICKuiA BapraHThl. Kopl BO3BpaTa B CKOOKaX MOCTOSIHHBI JUIs1 KQXKJIOTO U3 COOBITHIA.

B cnyuae cnenku no BamrotHou cBon wim PEITO ¢ LIK 3asBke, Bcerna co3maercs 3 Execution Report (8) coobmenus ¢ onunakoBsim OrderlD

(37):

1. Tlepsoe - Execution Report (8) ¢ moiem Symbol (55) pasasim SECCODE* opurunansroro csoma wiu caenku PEIO c LK, a Takke neHamu
Y KOJIMYECTBCHHBIMH XapaKTEPUCTUKAMHU TIO CBOITY.

2. Jlanmee ciaenyroT JBE CIOT CACIKH CO 3HAYCHHSMH 10 COOTBETCTBYIONIMM pacueTHbIM AHsM cBoma win caenku PEITO ¢ IK; Symbol (55)
paBen SECCODE* Ttekyiero crorta; JOT COOTBETCTBYyeT cuMBoiy crota. [lome LeavesQty (151) y takux caenok Bcerma paBHO «0», a
CumQty (14) pasuo LastQty (32).

B coobmenusx Execution Report (8) umeercs cneayromas noruka noixyuenust Tro ClOrdID(11) u OrigClOrdID(41) u ExecType (150) :

1. B otser na Order Cancel Request (F):

e mpu custun 3asBku, 1oru ClOrdID(11) u OrigClOrdID(41) monyduT TOIbKO UACHTU(UKATOP TOCTABUBIIN 3asIBKY, IPH YCIOBUH, YTO
caM e ee CHSI,

B ciIydae, ecnu 3asBka cauMaercs npu SenderCompld (49) we paBabpiM SenderCompld (49) mocraBuBIiero 3asBky, To B Execution Report (8)

obouMm maentudukaropam npuaetr ExecType (150)=4. Bnanenern 3asBku noiaydut coodimienue co 3HauenueM moisisg ClOrdID(11) paBHbIM

ClOrdID(11) B cooOmmieHnH O MMOCTAHOBKE 3asBKH. WaeHTu(dHKATOpy, CHSBIIEMY 3asBKy NPHAET COOOIICHHE CO 3HAYCHHEM ITOJIS

CIOrdID(11) paBubim ClOrdID(11) 3anpoca Ha CHSTHE 3asBKH.

® IIpU CHATUH 3asBKM, II0 KOTOPOH OoJiee HE OXKHMJIACTCA OTUETOB IO CleNKaM (KaK MpaBWIIO, 3TO 3asBKM, HE YCHEBIIHE YACTUYHO
UCTIOJHUTRCS) MOoJIb30BaTeto npuaer cpazy Execution Report (8) ExecType (150)=4, coobmenus Execution Report (8) ExecType
(150)=6 e Oyner

2. B otser na Order Cancel/Replace Request (G)



e [pH YCIECIIHOM M3MEHEHHHU IapaMeTpOB 3asBKU UaeHTH(HUKaTopoM e€ moctaBuBiIMM, B oTBeT Ha cBoi Order Cancel/Replace Request
(G) ou moayuut Execution Report (8) co 3nauennem ExecType (150) =5, CIOrdID(11) paBusim CIOrdID(11) u3 cooOrieHust o
noctanoke Order Cancel/Replace Request (G), u OrigClOrdID(41) pasusiii ClOrdID(11) u3 coo6menus New Order - Single (D).

e [IpH YCICIIHOM M3MEHCHUH MapamMeTpoB 3asBkH, korma 3nadenue SenderCompld (49) B Order Cancel/Replace Request (G) ne paBHO
SenderCompld (49) mocraBuBIIETO 3asBKY, HICHTH(HKATOP, MOCTABMBIIMIA HCXOMHYIO 3asiBKy moiay4uT Execution Report (8) co
3naueHneM ExecType (150) =4 wu 3nayenuem mosisi  ClOrdID(11) paBueim  CIOrdID(11) w3 cooOlueHHs O MOCTaHOBKE 3asBKH.
Wnentudukarop, n3MeHuBmmid 3asBky noayuut Execution Report (8) co 3nadenuem ExecType (150) =5 u ClOrdID(11) paBHbIM
ClOrdID(11) u3 cooOrieHusi, KOTOPOE MPHUBEJIO K MOCTAHOBKE H3MEHSICMOM 3asBKH.

[Monst coobmenust Execution Report (8) onucanst B Tabnuie 25.

Tabmuma 225

JonycTrumble 3HAYEHUSA IIpumeuyanue

Twun cooOmenus = '8'

<I'pymma «Header»>
37 OrderID

e Hainune

String Wnentuduxarop 3asBku, npucsanBaemblii Toprosoii Cucremoit MOEX.
‘YHUKaJEH BO BCEl UCTOPUM PHIHKA.

526 SecondaryClOrdID H String Ilone 3anonnsercs 3HadenueMm nomss EXTREF w3 tabmun MOEX n
COBII3IaeT CO 3HAYCHHEM, YKa3aHHBIM IIPH IIOCTAHOBKE 3asBKH.

11 ClordID (0] String VuukanpHsi (B TeueHue qHs st ganHoro SenderComplD)
0JIL30BATENILCKUI NICHTH(UKATOP PHUKa3a, B OTBET Ha KOTOPHII
TPUXOIUT JaHHBIH EXxecution Report.

Jist myGnuKaimy coOBITHIA TI0 3asiBKaM — T10JIb30BATEIILCKHI
WICHTU(HUKATOP 3asBKH.

Ipumedanne: ClOrdID moxeT ObITh HEYHHKAIbHBIM WA COIEPXKATh

3Hauenne ‘N/A’, Hampumep, €CJM MOJb30BaTeNb CO3JAT HWIH CHSUII
3asBKy He yepe3 npunokenne MFIX Transactional.

41 OrigClOrdID H String ITonb3oBaTenbekuil nAEHTUGUKATOP 3aBKU, UCIIONB3YETCS NP CHATHH
/m3MeHeHnH 3asBku. O0g3aTeNbHOE, €CIIN 3TO COOOIIEHHE OTIIpaBIIIeTCs
B otBer Ha 3ampoc Order Cancel Request (F)/Order Cancel/Replace
Request (G) ot mosp30Batesst, MOCTABUBIIETO IEPBOHAYATIBHYIO 3asIBKY .
ClOrdID (11) pasern ClOrdID (11) 3asBkm Ha CHsATHE/M3MEHEHHE
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JonmycTrumble 3HAYEHHUSA

IIpumeuyanue

3a5BKH (HO HE nepBonayanpHO#t 3asBku). [lome yclIoBHO
obs3atenpHoe B oTBeTe Ha 3ampoc Order Cancel Request (F)/Order
Cancel/Replace Request (G) or moabp30Batensi, [OCTABUBIIETO
[EPBOHAYAIBHYIO 3a5IBKY .

<I'pymma «Parties»> H Croponsl 3asBku. ['pynma obszarenmbas, ecnmu ExecType (150) ne
sBisiercst ogauM u3 (‘0° (Pasmemenue), ‘6’ (PaccmarpuBaeTcs CHATHE),
‘8’ (OTknOHEHNE)).
Kaxk npaBuiio, rpyImmna CoaepKuT UICHTHOUKATOP (DUPMBL ¥ KOI KIUESHTA
(ecau MpUMEHUM).
17 ExeclD o String YHUKaNbHBIA  MICHTUPHKATOP OTYeTa OO0 HCHOJHEHHH 3asABKH
(Execution Report). s coobmenus ¢ ExecType='I' (Craryc 3as1BKH)
BCera Ucnob3yercs 3HaueHue 0.
3aMeuaHue: JUIA CHGNIOK 3HAUCHHE JaHHOrO mojis Qopmupyercs
cnenyromumM obpazom: <MOEX TRADENO>|<B/S direction>|<Trade
Time in HHMMSS format at Moscow time>. I1pu sTom <B/S direction>
u <Trade Time in HHMMSS format at Moscow time> copnanattr co
3HAYCHHUSMH B €XKCJHEBHOM OTYETe IO ceiikaM, npuckuiaemom MOEX
B KOHIIC OHS.
150 ExecType (0] char '0' (Pa3merieHue) Tun otdyera 00 HUCIOTHEHUH 3asBKH, KOTOPHIH OMHCHIBACT Ha3HAYCHHE
'4' (CrsiTHe) oTYerTa.
‘5’ (U3meHeHO)
'6' (PaccMaTpUBaeTCs CHSTHE)
'8' (OTKIIOHEHHE HEKOPPEKTHON
3a5BKH)
'F' (Cnenka)
'I' (Craryc 3asBKH)
39 OrdStatus 0] char '0' (HoBast/ AkTHBHAsT) Tekymuit cTaTyc 3asiBKH.
'l' (YacTnuHO MCIIOIHEHA)
'2' (UcnionHeHa)
'4' (Ormenena/Cusra)
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I[OI[yCTPIMble SHAYCHUA

‘6’(PaccmaTpuBaeTcs
OTMEHa/CHATHE)

'8' (OtkII0HEHA)

‘9’ (Oxupaer HacTYIUICHHA
COOBITHS)

‘E’(PaccmaTpuBaeTcs
HM3MCHCHHE)

IIpumeuyanue

636

WorkinglIndicator

H Boolean

‘N’ (He aKTUBHAs)
‘Y’ (AKTHBHAs)

WHaukatop, KOTOPBIM IOKa3bIBacT, aKTHBUPOBAaHA JIM HAa JaHHBIN
MOMEHT 3asBKa. MCmomb3yeTcsi TOJMBKO UIsl 3agBOK co crtarycom '0'
(HoBasi/AKTHBHAsI), Yy KOTOPBIX 3aJaHO BpEMs AaKTHBAIMH B IIOJIC
EffectiveTime (168).

)

103

OrdRejReason

H int

'l' (Hen3BecTHBINH HHCTPYMEHT)
'3' (IIpeBbIIIEH TUMUT TIO
3asBKE)

'5' (HensBecTHas 3asBKa)

'6' (JIybonukar 3asiBKu
(mammpumep, myomaukat ClOrdID
(11)))

'11' (Hemoanep>xuBaemble
aTpUOyTHI/CBONCTRA 3asIBKH)
'13' (HexoppexTHbIif 00beM
3as1BKH)

'15" (HexoppeKTHBII TOProBbIi
cYer)

'99' (Lipyroe)

IIpuunna oTknOHEHU 3asBKU. YKa3biBaercs Ayt ExecType = ‘8°.

378

ExecRestatementReason

H int

97" (Ommena FOK 3assku,
Komopas, He Modcem  Oblmb
UCNOTHEHA HEMEONEHHO);

'98" (Ommena 3as6xu 6 KoHye
Mopeogou ceccuu U 3ds6KU,

IlpyunHa CHATHS 3asBKH, MCIOJB3YETCS, €ClIM 3asBKa OblIa CHATA
Toprosoii cucTeMoil.
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Komopasi npueooum K
3AKNIOUEHUI0 KPOCC - COCKU);
‘100’ (Cnsma no COD (Cancel
on disconnect )

IIpumeuyanue

1 Account O* | String ToproBelii c4eT, B CY4ET KOTOPOTo TojiaHa 3asiBKa. COOTBETCTBYET MOJIO
ACCOUNT B API numroza MICEX Bridge.
64 SettIDate H LocalMktDate Jara pacueros, Beipakernas B [TTTMMJIJ] ¢popmarte.
5020 OptionSettIDate H LocalMktDate Jlata pac4eroB, ycraHoBieHHas uis 3as8ku B [ TTTMM/IJ] ¢popmarte.
[Noxe mpUCyTCTBYET TONBKO AJIS OTYETOB IO CISIKAM.
IIprmeyanune: naTa pacyeToB B 3asIBKE MOXKET HE COBIAAATh C JaTON
pac4eToB MO COMPSDKCHHBIM CISIKaM Ul HHCTPYMEHTOB BAIIOTHOTO
CBOII u PEIIO c LIK.
5459 OptionSettIType H String Kox pacueror TC MOEX
<['pynma «Instrument»> (0] Tukep, wuaeHTUGHUKATOD (UHAHCOBOIO HHCTPyMEHTa. B KadecTBe
HACHTU(PHUKATOPA (huHAHCOBOTO WHCTPYMEHTa HCIIONIE3YETCS
SECCODE™.
54 Side o char '1' (Mokymka) Hanpasnenue 3asBKu.
'2' (Ipoxaxa B cimywae cpmenkm 1O CBOI HMHCTPYMEHTY (BJIIOTHBIH DBIHOK),
HaIpaBJIeHUE YKa3bIBACTCs 10 CIIOT CAENKE ¢ OoJiee MO3IHEH PacueTHON
JIaTOH.
<I'pymma «Order Qty Data»> H O0beM 3asiBKH, BRIPAKCHHBIN B JIOTaX.
40 OrdType H char '1" (PpIHOYHAs) TuIr 3asIBKH.
‘2" (JTumuTHas)
‘W' ([To cpeaHEB3BEIICHHON
1IeHe)
423 PriceType H int 'l' (B mpouenTax ot HomuHana) | Tum ueHs! 3asBku. st 3asBok PEIIO ¢ LK yka3siBaeTcst Kak cTaBka

(TosbKO /111 (POHIOBOTO PHIHKA)
2" (3a emuHMIy  LEHHOH
Oymarn)

PEIIO




)
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'9' (doxomHOCTh) (TONBKO IS
(OHIOBOTO PHIHKA)

IIpumeuyanue

44 Price v Price Iena 3asBKH, HCTIOAB3YETCS IS TMMUATHOHN 3asBKH. O0sA3aTENBHO, €CIIH
3aJaHHO B 3asBKe.

59 TimelnForce H char '0" (eficTBUTEIbHA B TCUCHUH Bpemsi pmefictBus 3asBKH, OmpeAeisieT, KaK HONT0 3asBKa SBIACTCS

JTHST) JeUCcTBUTENbHOM. OTCYTCTBUE ITOTO MOJISI MHTEPIPETHPYETCS, KaK
'3' (HemeayieHHO WU « JleficTBUTENbHA B TEUCHUE JTHS.

OTKJIOHUTb)

'4' (cioTHUTh WJIM OTKJIOHUTH)

7" (ITo uene 3aKpbITHA) (715

(hOHIOBOTO U BATFOTHOTO

PBIHKOB)

168 EffectiveTime H UTCTimestamp Bpewmsi akTuBanuy 3asiBKU (TOJIBKO 1Sl HOHIOBOTO PHIHKA).

5202 TradeThruTime H char ‘C’ (3asBKa B ayKI[HOH Tum coObITHsSI aKTHBAIMKM 3asBKU (TOJIBKO ISl 3asBKH B AYKIMOH

3aKPBITHA) 3aKPBITHS)

528 OrderCapacity H char 'P* (ITpunnunan/I' nasa) JearenbHocTh  (QUPMBI,  pasMecTuBIIe  3asBKy. KomOuHamus:
OrderCapacity (528) = 'P' u OrderRestrictions (529) = '5' ucnone3yercs
JUIL OTpeleNieHns] 3asBKM MapkeT MeiKepa WM CIEIHAINCTA IO
LEHHBIM OymaraM (Juist ()OHIOBOTO PHIHKA).

529 OrderRestrictions H MultipleValueString '5' (etictBoBaTh Kak Mapker- | OrpaHuueHHS o 3asBKe. Mosxer CoZIepXKaTh HabOp

MeWKep WM KaK CHEeUAINCT [0 | OrPaHUYCHUH/UHCTPYKIMH, pasfeNeHHbIXx mnpobenoM. KomOuHamms:

[ICHHBIM OyMaram) OrderCapacity (528) = 'P' u OrderRestrictions (529) = '5' ucmons3yercs
JUIsL OmIpeneneHus 3asiBKM MapkeT Melkepa WIA CHEUUAINACTa II0
IIEHHBIM OymMaram.

32 LastQty v Qty OObeM 3asiBKH, BBIPQKEHHBIH B JIOTAaX, IPOJAHHBIH/KYIUICHHBIH B
paMKax 0dToi (mocinenHeH) cAeNKM MO JaHHOM 3asBke. [lome
obGs3arenbHoe, ecin ExecType (150) = 'F' (Cuenka).

31 LastPx vy Price Ilena sToii (OCIIEAHEN) CACIKY IO JaHHOM 3asBKe. [loe 00s3aTensHOE,

eciu ExecType (150) = 'F' (Cuenka).



http://btobits.com/fixopaedia/fixdic44/tag_32_LastQty.html
http://btobits.com/fixopaedia/fixdic44/data_types.html#{Qty}
http://btobits.com/fixopaedia/fixdic44/tag_150_ExecType.html
http://btobits.com/fixopaedia/fixdic44/tag_31_LastPx.html
http://btobits.com/fixopaedia/fixdic44/data_types.html#{Price}
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IIpumeuyanue

Wnentndukarop TOproBoit ceccun. B kauectBe wuneHTH(HKATOpa

336 TradingSessionID O* | String
TOPrOBO# ceccuu Hemoib3yercs pexuM ToproB (SECBOARD).
625 TradingSessionSublD H String ‘OPEN’- meproj OTKpBITHS [epron TOproBoit ceccruu, Koraa OblIa pa3MeIeHa 3asBKa.
‘S’ — mepmon ayKnmnoHa
OTKPBITHS
‘N’ — HopMaJIbHBINA TEPHOLT
TOProB
‘CLOS’ — mepuo 3aKphITHS
‘CA’ - ayKIIMOH 3aKPBITHS
‘I’ - TUCKpETHBII ayKIIHOH
‘D’ - ayKIIMOH KPYIHBIX
MaKeTOB (TOJBKO
UBIHOHIOBOTO PHIHKA)
‘E° - Topru mo neHe ayKIuoHa
3aKPBITUS
151 LeavesQty o Qty Hewucnonnennas yacts 3asBku. Ecom OrdStatus (39) = ‘4°, ‘6° wim ‘8’
(T.e. 3asBKa OoJiee HE aKTHBHA WM OXKHUJIAET cHsATHe), To LeavesQty = 0,
nnave LeavesQty = OrderQty — CumQty.
B ciydae cnenok mo CBONM WHCTPYMEHTY (BaJIOTHBIA PBIHOK) CO CIOT
nosiem Symbol (55), LeavesQty = “0”.
14 CumQty o Qty Hcnonnennast 4acte 3asBKH. Ecinm 3asBKa OXHIAeT CHATHE, T.C.
OrdStatus (39) = “6°, To CumQty = 0.
6 AvgPx (@) Price CpenHeB3BelIeHHas [IeHa CIeIoK 1o 3asBke. Beerna ‘0’ it MOEX.
60 TransactTime y* UTCTimestamp Bpemsa pecucmpayuu, cuamus, omkaza 8 pecucmpayuu, Ui U3MeHeHus
3AA6KU ULU BPEMs 3AKTI0UeHUsL COenKU no 3asexe. ObszamenvHoe, eciu
ExecType (150) senssemest oonum uz (‘0°,°4°, °5°, ‘6°, ‘F’)".
9412 OrigTime H int Bpems pecucmpayuu mpanzaxyuu 8 MUKDPOCEKYHOAX KAaK YKA3AHO 6

mop20gotl cucmenme. Jannoe 3navenue credyem npubagums K 3HA4eHUuIo
6 60-m none 0na nonyueHus 8pemeHU MpaH3aKYuu ¢ MUKPOCEKYHOHOU
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MOYHOCMBIO.
6029 CurrencyCode H String Koo saniomwui 6 komopoit mopeyemcs L[B
5155 InstitutionID H String Hoenmugpuxamop pacuemmnot opeanuzayuu
6636 StipulationValue H char Y’ (Ha) Hnouxamop Y’ ykaszvieaem, umo cOeIKa 3aKIO4YEeHA HA OCHOBAHUU
‘N’ (Hem) aiicbepe-3as6Ku
7695 CoverID H char Y’ (a) Ilpusnax 610KUPOBKU PUHAHCOB020 UHCMPYMEHMA HA CHEeYUATbHOM
‘N’(Hem) cueme Ha epems onepayuu PEIIO
7693 ClientAcclD H String Hoenmugpuxamop pacuemnozo cuema ¢ HKI]
9173 TradelssueDate H Date Jlama 3axmouenus coenxu
9945 OrigOrderID H String Vkaszvieaem |D usmenennou sasexu. Hcnonvsyemes 6 omeem na Order
Cansel/Replace Request (G).
Ipumeuanue: npu 3amene 3as6Ku el NPUCBAUBAENICS HOBYLU OUPIHCEBOLL
nomep OrderlD (37). B none 9945 ykasvieaemcs 6Gupoicesou Homep
3A56KU, CHAMOU NPU GLINOIHEHUU USMEHEHUSL.
9580 ParentlD H String Hoenmugurxayuonnouii nomep sumpunnou coeaxu ¢ Topeosou Cucmeme
ons coenox PEIIO u eamomnvix SWAP coenok.
<I'pynmna «Commission Data»> H CyMMapHasi KOMHCCHSI TIO CJIENIKe, KOTOpasi ObLia 3aKJI0UYeHa Ha OCHOBE
JTAaHHOM 3asSBKH.
Hocrynno s cepsucoB MFIX Trade Capture 1 MFIX Drop Copy B
COOTBETCTBHH C TIOTHOMOYHSMH T1OJIb30BATEIIS.
I'pynna HenocrynHa st cepsuca MFIX Trade c stuBaps 2015 r.
<I'pymma «Yield Data»> H JIOXOIHOCTb TI0 CEIIKE.
159 AccruedInterestAmt H Amt HaxonneHHbli KyNOHHBIA J0XOJ O CHEJKE IJs1 KOHBEPTUPYEMBIX
obnuraruii  uiu (UHAHCOBBIX HHCTPYMEHTOB C (PUKCHPOBAHHBIM
JIOX0/IOM (TOJIBKO JUTsl ()OH/IOBOTO PHIHKA).
58 Text H String TekcroBass crTpoka B cBoOomHOM ¢opmare. Hcmonb3yercs Juis
JIeTAIN3AIMY IPUYMHBI OTKIOHEHHMS 3aIpoca TEKYIEro CTaTyca 3asiBKH
WM pa3MeIIeHHs 3asIBKH.
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IIpumeuyanue

[Ipumeuanue: B 3TOM CTPOKE MEPEAACTCS OTBET SApa TOPrOBOM CHCTEMEI
Ha 3ajBKH WM CHATHS 3asBOK. SI3bIK OTBETOB YCTaHABIMBACTCS IIPH
PETHCTpaly IOJb30BaTens. Ecnu s3bIK YCTAaHOBIEH B PYCCKHH, TO
TeKcT nmepenaercs B koguposke WIN 1251,

136

NoMiscFees

NumInGroup

KommgectBo amemento B rpymme MiscFees (Toipko mist pOHZOBOTO
PBIHKA).

CyMMmapHas KOMHCCHSI IO C/IeNKe, KOTopast OblIa 3aKJII0YeHa Ha OCHOBE
JTAaHHOM 3asIBKU.

Jocrynno ms cepeucoB MFIX Trade Capture u MFIX Drop Copy B
COOTBECTBUH C MOJTHOMOYHSIMU MOJIH30BATEINS.

I'pynna vegoctynHa st cepsuca MFIX Trade c ssuBapst 2015 .

137

=>MiscFeeAmt

Amt

3HayeHne KOMHUCCHU M0 craenke. Ilone obs3aTensHoe, ecimn NoMiscFees
(136) > 0 (ToubKO IS HOHIOBOTO PHIHKA).

CyMMmapHasi KOMHCCHSI IO C/IEJKE, KOTOpast OblIa 3aKJII0YeHa Ha OCHOBE
JTAHHOH 3asBKH.

Jocrynno s cepBucoB MFIX Trade Capture u MFIX Drop Copy B
COOTBETCTBHUH C TIOJTHOMOYHSMU TI0JIE30BaTENS.

I'pynna venocrynna st cepBuca MFIX Trade c stuBapst 2015 r.

139

=>MiscFeeType

int

'4' (Komuccnst Oupxn)
98" (Komuccus 3a kiupune)
'99" (Komuccus 3a mex. oocmyn)

Tun komuccnu no caenke. [lone obs3arensHoe, eciu NoMiscFees (136)
>0

CymMmapHast KOMHCCHS TIO CJISNIKe, KOTOpasi OblIa 3aKIIF0YCHA Ha OCHOBE
JIAaHHOM 3asBKH.

Hoctynno s cepsucoB MFIX Trade Capture u MFIX Drop Copy B
COOTBETCTBHH C IMOJTHOMOYHUSMH I10JIb30BaTEIIS.

I'pynna venocrynna s cepBuca MFIX Trade ¢ siuBaps 2015 r.

<Ipynna «TrdRegTimestamps»>

Bpems pecucmpayuu 3asexu na MOEX.

1090

MaxPriceLevels

T =

int

1 (I1o ooHoti yene)

MaxcumanbHoe Koauwecmeo YeHo8blX YpOsHeu Olisi COeloK No 3Mmou
3asexe.

278

MDEntrylD

String

3uauenue nons MDENtrylD ons dannoii 3asexu ¢ nomoke dannvixQrder




JonmycTrumble 3HAYEHHUSA IIpumeuyanue

Hannuue

List Refresh /Snapshot FAST udp multicast marketdata cepsuca.
Ilozsonsem udenmuguyuposams cobcmeennvle 3aa6Ku 6 NOmoKe
00e31UYeHHbIX 360K PLIHKA.

Ilybnuunvii Homep 3as6Ku.

- NPUCBAUBAENCSL HOBBIM TUMUMHBIM 3AABKAM

- npucseausaemcs 3asaexam muna Cuams Ocmamox, [lonnocmuio unu
OMKIOHUMb, PLIHOYHBIM — MOJILKO NPU HATUHUU COENOK

- UBMEHAEMCSL Ha HOBbLU NPU KAXHCOOM HONOTHEHUU BUOUMO20
KOAU4ecmea 3aa6ok muna aiicoepe

Ilpumeuanue:

3aneku, kKomopbie He cyujecmeosanu 6 KHuze 3as60K 6 aKmMuGHoM
cocmosiuu (nornocmuio ucnonnennvle npu pecucmpayuu, market, 10C,
FOK) re nybauxyromes ¢ nomoxax FAST, no um moosicem 6oime
npuceoen nybauunwii Homep ¢ Execution Report.

Ecnu 3as6xa cmana neaxmugnoii uepes manviil (mernee 200
MUKDPOCEKYHO) UHMEPBAIl BpeMenU NOCLe PeUCMpayuil, mo OHa Modlcem
ovimb e onyonukosana 6 FAST, Ho el 6ydem npuceoen nyonuunwill
Homep ¢ Execution Report.

<I'pymmna «Trailer»> o

4.3.3 Order Mass Cancel Report (r)

Cooo6menne Order Mass Cancel Report (r) ucrmonb3yeTcst st TOATBEPKACHHS MTOJTYUSHHSI I OTKJIOHEHHE HEKOPPEKTHOTO MacCOBOT'O 3aIpoca
Ha CHsATHE paHee pa3melneHHbIX 3asBok (Order Mass Cancel Request (q)). Ha kaxmyro 3asBKy, KOTOpasi Oblla OTMEHEHa B pe3yjbTare 00paboTKu
MacCOBOT'0 3alpoca Ha CHSTHE 3asBOK, GopMHpyeTcs oTaenbHoe coobmienne Execution Report (8), B xoropom 3uauenme ClOrdID(11) paBHO
ClOrdID(11) u3 coobiienwust o moctaHoBKe 3asBku 1 ExecType (150)=4.



3amevanue: Eciu kimeHT pa3opBeT ceccuto cpasy ke nocie ornpaBku coodmenus Order Mass Cancel Request, To He rapanTupyercsi, 4To OH
1oCJIe TepenoaKiIoueHus noiaydut coodmenne Order Mass Cancel Report. B takom cirydae OyayT OTIpaBiIieHbl TOJIBKO OTACIBHBIC COOOIICHHS
Execution Report mo ka0 0OTMEHECHHOH 3asBKE.

ITosns coobmenust Order Mass Cancel Report (r) onucansi B Tabiuiie 26.

Taomuua 236
L
=
2 JonmycTumble 3HAYEHHUS IIpumeuyanue
5
=
<I'pymmna «Header»> O Tun coobmenus = 'r'
11 ClOrdID H String WneHTr(UKaTOp MaccoBOTO 3ampoca Ha CHSTHE 3asMBOK,

npucBoennsiii FIX kmuenrom (Order Mass Cancel Request (Q)).
Konupyercs u3 coobmenus Order Mass Cancel Request (q)

526 | SecondaryClOrdID H String 3HaveHre MOJsI COBMAAET CO 3HAYCHUEM COOTBETCTBYIOIIETO
noust B coobrmennn Order Mass Cancel Request.
37 OrderID (0] String [IpucBoeHHsIH TOPrOBOH CHUCTEMOM YHUKAJIbHBIN
UAeHTU(UKATOP MACCOBOTO 3aMPOCa Ha CHATHE 3asiBOK.
530 | MassCancelRequestTy | O char ‘1>’ (Cuarp 3asBKM 10 ompeneieHHOMY | Tun MaccoBOro 3ampoca Ha CHSTHE 3asBOK.
pe (hMHAHCOBOMY MHCTPYMEHTY)

‘7’ (CHATb Bce 3asIBKH, KOTOPBIE YJOBJIETBOPSIOT
mapameTpam 3ampoca)

531 | MassCancelResponse (0] char ‘0" (3ampoc Ha cHATHE 3afBOK OTKIOHeH) | JleiictBusi ToproBoil cucTeMbl HOCIE IMOJYYCHUS MaccOBOTO
1"  (CHATBl  3asBKM 1[0  OINpEACIICHHOMY | 3alpoca Ha CHATHE 3asBOK.
(uHaHCOBOMY HHCTPYMEHTY)

‘7" (CHaATBI BCe 3asIBKH, KOTOPBIC YIOBICTBOPSIOT
rapaMeTpam 3arpoca)

532 | MassCancelRejectReas | V int ‘0’ (Mass Cancel Not Supported) | TTpuunHa OTKIOHEHHS MacCOBOTO 3alpoca Ha CHSTHE 3asBOK.
on 1 (HexoppekTHBII WA HemsBecTHbIN | Obs3arensHoe, ecin MassCancelResponse = 0.
naeHTH(UKaTop  (UHAHCOBOTO  HMHCTPYMEHTA)
‘99" (JIpyroe)
336 | TradingSessionlD y* | String Wnentndpukarop  pexuma  TOproB  Juii  (uHAHCOBOTO

HMHCTPYMEHTA, KOTOPBIM MCIOJB30BAJICS KakK IapameTp 3amnpoca
Ha CHSITHEC 3aBOK. TTose o0s3aTenbHOE, eclm
MassCancelRejectReason (532) = “1°.
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IlOIIyCTI/IMl)Ie SHAYCHUA HpnMeanne

$ Haanune

<['pynma «Instrumenty»>

Unentndukarop  (GUHAHCOBOTO  HMHCTPYMEHTa,  KOTOPBIH
HCIONb30Bajca Kak MapaMeTp 3ampoca Ha CHATHeE 3asiBok. Ilome
obs3arenpHoe, eciu MassCancelRejectReason (532) = “1°.

54 Side H char '1' (TToxyrka) HarmpaBineHHOCTs  3asBKM, KOTOpas HCIOJB30Balach, Kak
2" (Tlpomaxa) JOTIONTHUTEIBHBIA TIapaMeTp MacCOBOTO 3alpoca Ha CHATHE
3asBOK.

1 Account H String (12) Topzosulii cuem, KOmopbiil UCNONB308ACS Kax
OONONHUMENbHBIU NAPAMEMP MACCO8020 3aNpPOCcd HA CHMuUe
3a5160K

<[Ipynna «Partiesy> H Cmoponbl  3as6Ku,  KOMOpble  UCHOIb30GALUCH — KAK

O0ONOTHUMETbHBIE NAPAMEMPbL MACCO8020 3ANPOCA HA CHAMUE
3aa6ok. O0blyHO codeporcum UOeHMUPUKAMOP NONbL30BAMEN
u/unu upmul.

58 Text H String TexcToBass cTpoka B cBoOOomgHOM ¢opmare. OOBIYHO
HCTIONB3YeTCS  [UIA  JCTANM3ANWAA  NPWYAHBI  OTKIOHCHHS
MAacCOBOTO 3aIpoca Ha CHSITHE 3asBOK.

60 TransactTime H UTCTimestamp Bpemsa peaucmpauyuu 3anpoca Order Mass Cancel Request 6
mopzosoli cucmeme

9412 | OrigTime H | int MukpoceKyHObl epemeHuU peaucmpayuu 3anpoca Order Mass
Cancel Request 8 mopzoeoli cucmeme

<I'pymma «Trailer»> (¢}

4.3.4 Order Cancel Reject (9)

Cooo6menne Order Cancel Reject (9) bopmupyercs B cirydae MoyrydeHUs] HEKOPPEKTHOTO 3apoca Ha CHATHE WJIM U3MEHEHHE 3asBKH (Hampumep,
yKa3aH HOMep HECYIECTBYIONICH 3asiBKH).
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B cmyuae, ecmu B Order Cancel/Replace Request (G) mapameTpsl 3asiBKM HE COBIAJAIOT C apaMeTpaMH H3MEHSEMOU 3asBKH (KpoMme: IeHa
3asBkH (44), konuuectBo (38), wiu nojie SecondaryClOrdID), uaentudukaropy nocraBusiieMy 3asBky Ha usmenenue npuaer Order Cancel Reject (9)
¢ ClOrdID(11) paBubiM ClOrdID(11) u3 cooOiieHus1, KOTOpOe MPUBEIIO K MOCTaHOBKe u3MeHseMoli 3asBku (35=G), Tara OrigClOrdID(41) ue Oynert.

[Moxnst coobmenust Order Cancel Reject (9) onmcans! B Tabnuie 27.

<I'pynma «Header»>

)
=
=
=
=
<

=

IlOHyCTI/IM])Ie SHAYCHUA

Tabmuna 247

IIpumeuyanue

Tun coobmenus = '9'

37

OrderID

String

Wnentudurarop 3asBku B TOPropoii cucreMe, KOTOpas HE MOKET OBITH CHATA.
OrderID (37) = “NONE - eciu CxIRejReason = ‘HewusBecTtHas 3asiBKa’.

11

ClOrdID

String

VuukanbHblii  mpentuukarop coobmenmst Order Cancel Request (F)/
OrderCancel/Replace Request (G) - 3arpoca Ha cHsITHE/M3MECHEHHE 3asIBKH.

41

OrigCIOrdID

H*

String

TTonb30BaTENLCKUI UAECHTU(GUKATOP 3asABKH, KOTOPAask HE MOXKET OBITH CHATA MU
usmenena. Heoo6sszamenvno onn coobowenuii Order Cancel Request (F)/
OrderCancel/Replace Request (G)

39

OrdStatus

char

'8' (OrkiI0HEHA)
2’ (MconueHa)
‘4> (Cusita)

Ykaszvieaem na cmamyc 306Ky HA MOMEHM NOLYYEHUs OMKIOHEHHO20 3aNpoca Ha
ee cHamue.

Ilpumeuanue: ecnu vl NOIYYUNU OMKA3 CHAMb 3AA6KY C YKA3AHUEM ee Cmamyca
KAK CHAMOU UMY NOJHOCMIbIO UCHOJHEHHOI, MO MO 2apaHmupyenl, Ymo 3dsA6Ka
Heakmuena 6 s0pe mopeosol cucmemvl. Bvi mooceme nonyuums Execution
Report, ykaszviearowuii Ha QuHATLHLIT cmamyc 3aA6KU NO3Jce dM020 OmKA3d,
00HAKO 6bl MOJHCceme 6e30NACHO UCHOTb308ANb YKA3AHHBII 8 HeM CIAmYC 3a5A8KU
07151 YCKOpeHust 00pabomxu Ha gauieti CmopoHe

434

CxIRejResponseTo

char

'l' (3ampoc Ha CHATHE 3asABKU

OTKJIOHEH (Order Cancel
Request))

‘2’(3ampoc Ha  H3MCHEHHE
napamerpoB  3aseku) (Order

Cancel/Replace Request))

Tum 3ampoca, Ha KOTOPBIN TJaHHOE COOOIIEHNE SBISETCS OTBETOM.
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Haanune

as

102 | CxIRejReason int ‘0’ (Cnumxom
CHSITHS)

'1' (HewsBecTHas 3as1BKa)

‘3’ (B oxugaHuM 3aMEHBI)

‘6’ (Hdy6muxat 3amnpoca
ClOrdID(11))

‘ar (3raucHue ClordID
Oonpme  momyctumoro (20
CHMBOJIOB);

'99' (JIpyroe)

58 Text H String TekcroBass crpoka B cBoOogHOM (¢opmare. OOBYHO HCHONB3yETCS IS
JleTanu3auyd OpuuuHbl oTKiIoHeHus coobuienus Order Cancel Request (F) wunm
Order Cancel Replace.

Ipumeuanne: npu 00pabOTKe MpHKa3a HA CHITHE WIH H3MEHEHHE 3asBKU

IIO3JHO JIISL HpI/I‘H/IHa OTKJIOHCHU: 3allpOoCa Ha CHATUC 3asABKU.

BO3MOJKHBI CIIEYIOIINE CUTYaIlHH:
MFIX Trade cepBep Halena COOTBETCTBHE MEX/IY YKa3aHHBIM B 3alpOCe
OrigClOrdID u Oupxepbim HoMmepoMm 3asiBku OrderlD (37), wm
OupIKeBOil HOMep cOOOIIEH B 3arpoce. 3armpoc Ha CHATHE OTIIPABJISETCS
1o OUPIKEBOMY HOMEPY B SJPO TOPTOBOH CHCTEMBI, KOTOPOE ITPOU3BOAUT
MOUCK aKTUBHOM 3asBKM C HOMEPOM, COBIAJAIONIMM C YKa3aHHBIM B
3ampoce Ha CHATHE WJIM HW3MEHEHHWE, W KOTOPYIO Pa3pelIeHO CHHUMATh
naHHOMYy Tonb3oBarento (SenderComplD). Eciu 3asiBka He HaiineHa, TO
BO3BpalacTCs OTKa3 C KOJOM OIMMOKH u TekcTtoM THma (219) He
HaliJieHo 3asBOK ansi cHsATus. Henbsst cuumatek: 0. Ecnum 3asBka cHsiTa
WJIN WCIIOJIHEHA, TO BO3BPAINACTCSl CTPOKA C YKa3aHHEM CTaTyca 3asBKH.
Ha MFIX transactional cepsepe He HaiieHO GUpPKEBOrO HOMEpa 3asBKH
st ykasanaoro B 3ampoce OrigClOrdID. 3ampoc oTkioHseTcs ¢
ykazaumem B mome Text 58=can't find order (Bcerma ma aHrmmiickom
s3pike).3. Ecnm 3ampochl Ha perucTpanuio WM H3MEHeHHe / OTMEHY
3asBKH OPUXOJST OT oxHoro u toro e SenderComplD c¢ manbiMu




IlOIIyCTI/IMl)Ie SHAYCHUA HpnMeanne

o
=
>
=
=
<

=

WHTEpBaIaMH  BPEMEHHM, TO  HX  WCIOJHEHHE  IPOUCXOAMT
MOCJIEZIOBATENbHO, U B CHHXPOHHOM pexume Ha ydactke oT FIX cepBepa
JI0 siipa TOProBoi cucteMsl. [locaenyromuii mpruka3 He OTHPaBISETCS 10
TeX TOp, MTOKa KOJAOM cepBepa He OyIeT MoJydeH H 00padoTaH OTBET Ha
npeapAymuid nprkas. Eciu perucrpanyss HOBOM UM U3MEHEHHE 3asBKH
OBUTO YCIICHTHBIM, TO TPU 00paboTKe MOCIETyIOUIero MpHKa3a Ha ee
caatue win u3MeHeHwe c ykasanumeM OrigClOrdID Oyner Haiinen
OuprkeBOI HOMEp 3asABKU M 00paboTKa mpou3oiiaet mo Bapuanty 1. Ecmu
B pErucTpallMy HOBOW WM 3aMeHe 3asBKM OyAeT O0TKa3aHo, TO
OMp)KEeBOro HOMepa HOBOW 3asBKM He Oyner W 00paboTka
MOCJIEAYIOMEr0 IpPHKa3a Ha CHITHE WM 3aMEHy HeCyLIeCTBYIOIIEH
3asiBKH [IPOU30UJIET IO BapHUAHTY 2.

60 | TransactTime H UTCTimestamp Bpemsa peaucmpayuu 3anpoca Order Cancel Request 8 mopaosoli cuicmeme
941 | OrigTime H | int MukpocekyHObl 8pemMeHU peaucmpayuu 3anpoca Order Cancel Request &
2 mopeosoli cucmeme. Imo 3Ha4yeHue cinedyem dobasumes 8 Kayecmae OpobHol

yacmu cekyHO 8 3HavyeHuu nosas TransactTime.

<I'pymma «Trailer»> (0]

5. CepBuc MFIX Trade Capture

Cepsuc MFIX Trade Capture ucronb3yercs aas monydenust otdaetoB Trade Capture Report (AE) mo BceM cienkam, KOTOPbIC BUIWT JAaHHBIH
noss3oBareb (USERID) Toprosoit Cucremsr MOEX. B 3aBUCHMOCTH OT TIpaB JOCTYIIA MOJIB30BATES, MMOJy4aeMbI€ CIEIKH MOTYT BKIIOYATh CICIKH
BCeil (PUPMBI HITH CAEIKH HEKOTOPOro Habopa Tpeliaepos. [IpaBa nocryna ycranapnuBatorcs agMuHucTpatopamu Toprosoit Cuctemer MOEX.

Jis ucnone3oBanus cepuca MFIX Trade Capture neoOxomumo yctaHoBuTh FIX-ceccHio Ha COOTBETCTBYIOIIME aapec M IMOPT C
cootBercTBytommM TargetComplD. Tlocne storo cepep cpasy ke HauHeT MOcChUIaTh coobmienus Trade Capture Report (AE) mo BceM BHIUMBIM
CIEIKaM C MUHMMAaJIbHOHU 3aIePKKOM.

3ameuacHUE: B HOBOM BEPCUH CEPBUCB KIIMEHTY HET HEOOX0AMMOCTH NockutaTh coodienue Trade Capture Report Request.



5.1. CooOweHunsa oT cepBepa K KITMEHTY

5.1.1 Trading Session Status (h)

Coo6mienue Trading Session Status (h) npemocrasiser uadopMmaimio 0 cTaryce NOAKIOYCHUS K KOHKpeTHOMY phiHKy MOEX u otmpasisiercst
FIX knuenty 6e3 3ampoca (unsolicited) B ciaenyromux ciaydasx:

O
O
O
O
O

Coenunenue FIX cepsepa ¢ Toprosoii cucremoit MOEX ycranoBieno
Coenmunenne FIX cepsepa ¢ Topropoii cuctemoit MOEX 3aBepiiieHo KOPpEKTHO
Coenunenue FIX cepsepa ¢ Toprosoii cuctemoit MOEX 3aBepiiieHo HEKOPPEKTHO
[ToBTOopHOE coenmuuenue FIX cepepa ¢ Toprosoii cucremoit MOEX

Toprosas cuctema MOEX nepe3anyiiena/Bo300H0BIIEHA.

[Tpumeuanue: Het HeoOxoaumocTu oxuaars coodmenus 340=101 mpu nomydeHun ycnemrHoro coodmenus Logon. Coobmenns Trading session
Status UCTIOB3YIOTCS TOJIBKO TIPU HETATUBHBIX CIICHAPUSX:

* Jlonyuenue coobuenus 340=103 o3nauaer, yTo BbI He Oyzaere monyyaTh Execution Reports mo Tex mop, moka He mpuier
coobmenne 340=101

= Bce npukasbl Ha MOCTaHOBKY/OTMEHY/M3MEHEHUS 3asBKU OYIyT OTBEPIHYTHI B MPOMEXKYTKE BPEMEHU MEX]y MOITyYeHUEM
coobmenns 340=103 u coobmenusa 340=101

* Jlonmyuenue cooOmenuss 340=101 mnocne coobmenus 340=103 o3Havaer, uyro paborocnocobHocTs FIX cepepa
BOCCTaHOBJICHA.

[Monst coobmenust Trading Session Status (h) onucansr B Tabmuie 28.

Tabmuma 258

JdonycTumble 3HAYEHUS Mpumeyanue

)
=
=
=
=]
<

=

<I'pymma «Header»> (0] Twum coobmenus = 'h'
336 | TradingSessionlD 0] String Wnentudurarop Toprosoii ceccun. Ilosie coaepXuT naeHTH(HUKATOP PHIHKA.
325 | UnsolicitedIndicator H Boolean 'Y ([a) Wupukatop, KOTOPBIA MMOKAa3bIBAET, OTIPABISIETCS JIM 3TO COOOIICHHE II0
3amnpocy/moanucke (B oTBeT Ha Trading Session Status Request (g)) win Her.
340  TradSesStatus (@) int ‘100° (Topeosas cucmema ~Craryc TOproBoil ceccuu. McmonpzyeTcss [Uisl TNpeAOCTaBI€HUS CTaTyca
nepezanywena/s03061061eHa) TIOJIKJIIOYEHHS K KOHKpeTHOMY peiHKy MOEX.
‘101’ (Coeounenue ¢ MOEX
YCMAaHo8/1eH0)
‘102’  (Coeounenue ¢ MOEX




3a6epuieno KOpPEeKmHo)
‘103’ (Coeounenue ¢ MOEX

3a6epuieHo HeKOpPeKMHO)
‘104’ (IlosmopHoe coedunenue c
MOEX)
58 Text H String TekcroBass cTpoka B CBOOOJHOM Qopmare. MOXKET HCIOIb30BaThCS IS

KOMMEHTAPHUEB, JOMOJHUTEIHLHON MH(DOPMAIIUK KAaCAIOIIEHCS MOAKIIOYSHUS K
KoHKpeTHOMY phiHKY MOEX.

<I'pymma «Trailer»> 0]

5.1.2 Trade Capture Report (AE)

Cooo0menne Trade Capture Report (AE) mpemocraBnsier uHdopmanuio o caenke. CoobGmienust Trade Capture Report ortmpaBisitoTcs
AaBTOMATHUYECKH M He TPeOYIOT MpeiBapUTeNIbHOro 3amnpoca coobuienuem Trade Capture Report Request.
[Tons coobmenus Trade Capture Report (AE) onucans B Tabiuie 29.

Tab6muma 269

I[Ol'lyCTl/lM])Ie SHAYCHUA HpuMeqaﬂue

Tun cooOwenus = '‘AE'
String VuukaneHsiit unentudukarop coobuienus Trade Capture Report (AE).

<Standard Message Header>
571 TradeReportID
828 TrdType

int '0' (OGBIuHas CHemKa) THII CAEHKHA.
2’ (Coeaxa PEIIO c LK)
‘22’(Adpecnas coenka);
‘53’(Coenxa PEIIO);

‘101’ (Komnencayuonmuwlii)
‘102" (Texnuueckas coenka

*Qlo|0o Hannune

no  6036pamy  AKMUGos
PEIIO ¢ [JK)

829 TrdSubType V |int ‘1’ (l-as wacte caenku | VpeHTHUKATOp, yTOUHSIONINN TUIT CIEIKH.
PETIO);

‘2’ (2-as dYacTb CHEJIKH

*



http://btobits.com/fixopaedia/fixdic44/message_Trade_Capture_Report_AE.html

PEIIO);

‘3” (PacyerHas cnenka IO
urctpymenty CBOII);

‘4> (PacuerHas crenka Mo
WHCTPYMCHTY OWBalIOTHAS
KOp3HHa);

‘5> (Cpmenka mo omnepauuu
PEIIO ¢ LIK);

‘6’(IlepBas 9acTh CHEIKHU MO
onepanuu PETIO ¢ [IK);

‘7’ (Bropas dYacTh CHENKH
o orrepanuu PEIIO ¢ 1IK);
‘8’(AmpecHas cpenmka 1O
onepauuu PETIO ¢ [IK);
‘Q’(IlepBast 4acTh aapPeCHOM
caenku 1o omneparuu PEITO

¢ LIK);
‘10’(BTopast uacth CHEIKH
o oneparmu PETIO ¢ [IK).
818 SecondaryTradeReportID H | String Howmep crenku PEITO.
150 ExecType O | char 'F' (Cnenka) Tun wucnonuenust (Execution), uHbOpMamus 0 KOTOPOM BKIIOYEHA B 3TO
* cooOIeHue.
17 ExeclD O | String YHUKaIbHBIA UACHTH(DHUKATOP CIEIKH.
*
570 PreviouslyReported O | Boolean '‘N'  (orwer He  Obu1 | UHAMKaTOp, HHGOPMUPYIOMIMH O TOM, OBLI JIH yXKe PaHbLIC OTIPABICH OTYET O
IIPEIOCTABIICH BTOPOH | JaHHOM CHEIKE BTOPOI CTOpPOHE.
CTOPOHE CIEJIKH)
<I'pymma «Instrumenty»> o Tukep, wuneHTH(UKATOp (GHHAHCOBOrO  HMHCTpyMeHTa. B kaudecTBe
uneHTu(UKaTopa (MHAHCOBOIO HMHCTPYMEHTa, IO KOTOPOMY 3aKIIOYeHa
caenka, ucnoan3yercss SECCODE*.
<I'pynmna Financing Details > H JlononuurensHast nHGOpManus o cIesKe.
<I'pymma «Yield Data»> H JIOXOIHOCTD IIEHHOH Oymary.
711 | NoUnderlyings H | NumInGroup Kosmuectso anementos B rpyme <Underlying Instrument>
<Ipymnma Underlying Instrument> H JomomHuTenpHas HHPOpMAIUI 0 PHHAHCOBOM MHCTPYMEHTE.




32 LastQty Qty OOBbeM CIIeNKH, BBIPAKCHHBIH B JIOTaX.

31 LastPx Price Llena cnenku, 3a €AMHMIYy WHCTPYMEHTa, B BaJlOTe HMHCTPYMEHTa WIH B
HPOIIEHTaX OT HOMHHANA (111 PUHAHCOBBIX MHCTPYMEHTOB C (DPMKCHPOBAHHBIM
JIOXO/IOM).

1056 CalculatedCcyLastQty Amt KonuuecTBo B crienike, BBIpaXEHHOE B MHHIAX [ICHHBIX Oymar. Beraucsercs
Kak mpomsBeneHue LastQty (32)* LotSize (konuuecTBO eMMHHUII HHCTPYMEHTA B
OJTHOM JIOTE)

75 TradeDate LocalMktDate MHara 3axmouenus caenku B [TTTMMJIJ] dopmate. Ecnu nata He omnpezeseHa,
JIATOM 3aKIFOYCHHUS CIOCIKH CUMTACTCS TEKyIas Jata Mo MECTHOMY BPEMEHH,
rJIe IPOXOIIIIA TOPTH.

60 TransactTime UTCTimestamp Bpemst 3akmrouenuss cmenka  (Beipaxxeno B UTC B TTTTMMIO-

YU:MM:CC.ccc dpopmare).




63

64
5459
552
54

37

11

SettIType

SettlDate
OptionSettI Type
NoSides

=> Side

=> OrderID

=> ClOrdID

H

o Iz

s

String

LocalMktDate
String
NuminGroup
char

String

String

'1' (HanmuusbIid pacyer);

2’ (Pacuer Ha ClEXyFOLTHIA
JCHb TIOCIE 3aKIIOYCHUS
CIICTIKH) (TOJBKO JUTS
BaJIIOTHOTO PHIHKA);

‘3’ (Pacuét Ha BTOpOW J€Hb
MOCIIC 3AKITFOUCHHUS CIICITKH);
‘4> (PacueT Ha TpeTHUl JeHb
MOCJIE 3aKITFOUCHHS CIICIKH);
‘5’ (Pacuer Ha YeTBEPTHIH
JCHb TIOCIE 3aKIIOYCHHS
CIEJIKH);

‘6’ (bymymast mara
pacyéroB);

‘Dx’ (Cpok moraiieHus,
BBIPOKEHHBIN KOJINYECTBOM
e (x);

‘Wx* (Cpox morareHwus,
BBIPOKCHHBIN KOJINYECTBOM
Helewb (X));

‘Mx’ (Cpok moraieHus,
BBIPAKCHHBIN KOJINYECTBOM
Mecses (X));

‘YxX* (Cpok moraimeHwus,
BBIPOKEHHBIN KOJINYECTBOM
JeT (X));

'1' (Moxkymka)
'2' (TIpomasxa)

IaTesKHbIN MTepHO (IEPHO] PACUECTOB)

[ara pacderoB 1o caenxe, Beipaxennas B [TTTMM/I/l ¢opmare
Kox pacueror TC MOEX

KonmuecTBo a1emMeHTOB B rpymme Sides.

Hanpasnenue 3asiBKi, Ha OCHOBaHHH KOTOPOH 3aKIIOYEHA CIENIKA.

YHUKaNbHBIA WAEHTH(GUKATOp 3asBKH, NpUcBOeHHOW B Toprosoi Cucreme
MOEX, Ha ocCHOBaHHH KOTOPO¥1 3aKIIOYCHA CIICIIKA.

VYHUKAIBHBIA TOJB30BATENbCKUN  HICHTU(PUKATOP 3aABKH, YCTAHOBJICHHBIH



TOPryloIlled  OpraHu3alded WId  HWHBECTOPOM, HMHTEPECHl  KOTOPOIO
MPEACTABISIET THOCpenHMdYecKas opraHu3anus.CONepKUT 3HAYCHHE TIOJIA
BROKERREF Ta6snuust opaepos Toprosoii Ciucrembt MOEX.

[Mpumeuanue: ClOrdID moxer ObITh HEYHUKATBHBIM MM COJACPIKATH 3HAYCHHE
‘N/A’, HanpuMmep, eci TOJb30BATENb CO3/AN 3asABKY HE uYepe3 MPHIOKCHHE
MFIX Transactional.

526 => SecondaryClOrdID H | String Conepxut 3nauenne nonss EXTREF tabmuuer opaepos Toprosoit CHcTeMBI
MOEX
9580 =>ParentID H | String W neHTnuKamoHHbI HOMEp BUTPUHHOW caenku B Toprosoit Cucreme st
caenok PEIIO u BamoTHbix SWAP crenok.
=><['pymma «Parties»> (0] CTOpOHBI CAETIKH.
* Kak npaBuno, rpyImna coiep>KuT UASHTH(GUKATOP GUPMBI, IOJIb30BATEN U KOJ
KIIMEHTa (€CIIH IPUMEHUM).
1 => Account H | String ToproBelit cyer, B cC4ET KOTOPOTO 3aKITI0UCHA JaHHAS CIIENKA.
336 => TradingSessionID O | String WnentndukaTtop TOProBoil ceccuu. B kauecTBe HACHTH(PHKATOpA TOPTOBON
* ceccuu nucmosb3yetcs peskum Topros (SECBOARD).
625 =>TradingSessionSublD O | String ‘OPEN’- nepuop otkpoitst | Ilepuo ToproBou ceccru, Koryia Oblia pa3MelieHa 3asBKa.
* ‘S’ — — mepuox aykioHa
OTKPBITHS
‘N’ — HOpMaJTbHBIH TIEpHOJT
TOProB
‘CLOS’ — nepunon 3akpbITHS
‘L’ - ayKITHOH 3aKpbITHS
‘I’ - muCKpeTHBIHN ayKIIOH
‘D’ - ayKIIMOH KPYIHBIX
MMakeToB (TOJIBKO JIs
(OHIOBOTO PHIHKA)
‘E* - Topru no ueHe
AYKIMOHA 3aKPBITHS
‘IPO’ - MEPBUYHOE
pa3MelieHue
=><T'pymma «Commission Data»> H CyMMapHasi KOMHCCHS 110 CHEJIKE.
381 =>GrossTradeAmt H | Amt O0ObeM CIIeNKH, BBIPAKECHHBIH B pyOIIsX.




159 =>AccruedInterestAmt H | Amt HakomuieHHBI KYNOHHBIH JOXOX Ml KOHBEPTHPYEMBIX OOJHTramuid WIIN
(h)MHAHCOBBIX HWHCTPYMEHTOB C (DUKCHPOBAHHBIM JOXOIOM (TOJIBKO JUIS
(hOHIOBOTO PHIHKA).
920 =>EndAccruedinterestAmt H | Amt HakoruteHHBI KYNOHHBIM J/J0XO0J Ha JAaTy BBIKYIa Ui KOHBEPTHUPYEMBIX
obmUranii Wix (UHAHCOBBIX HWHCTPYMEHTOB C (PUKCHPOBAHHBIM IOXOIOM
(TosbKO 1715t (POHAOBOTO PHIHKA).
921 =>StartCash H | Amt CyMMa TNpHBIEYEHHBIX AEHEXHBIX cpeacTB mo caenke PEIIO Ha Ttekymryio
Jary.
922 =>EndCash H | Amt Cymma Bo3Bpata PETIO.
136 =>NoMiscFees H | NumInGroup Konmuectro anemenToB B rpymnme MiscFees.
137 =>=>MiscFeeAmt Y | Amt 3HaveHne KOMUCCHH 1o caenke. [loie obs3atensroe, eci NoMiscFees (136) >
0.
139 =>=>MiscFeeType YV |int '4' (Komuccnst GUpIKH) Tun xomuccun 1o caeinke. Iose oos3arensHoe, ecian NoMiscFees (136) > 0.
'98' (Komuccus 3a knupune)
'99"  (Komuccuss 3a mex.
docmyn)
162 =>SettlInstID H | String Hoenmugpuxamop omuema Ha ucnonuerue
640 Price2 H | Price Llena emopou uacmu PEIIO na oamy ucnonnenusi (moavko 011 onooeoco
DUIHKQ).
44 Price H | Price Lena 3a eOunuyy uncmpymenma
423 PriceType H | int Tun yenvl
5155 InstitutionID H | String Hoenmugpurxamop pacuemmnoti opeanuzayuu
5202 TradeThruTime H | char ‘C’ (Baasxa 6 aykyuon | Tun cobbimusi axmuayuy 3asa6Ku (MOIbKO 05 3aA6KU 8 AyKYuoH 3aKpuimus)
3aKpuLImust)
5440 ClearingStatus H | String CocmosiHue KIUpuH208blX pacuemos no coelke (MoavbKo 0as (HOHO08020
PUIHKA).
5934 ClearingRefNo H | String Yuuxaneueiii  udenmugpuxamop, npuceaueaemulii  KIUPUH20B0U  CUCEMOT
(monvko ons ghonoosoeo puvinka).
6029 CurrencyCode H | String Koo saniomwi, 6 komopoii mopzyemcs L[B
7693 ClientAcclD H | String Hoenmugpuxamop pacuemnozo cuema ¢ HKI]
9938 ClearingHandlingType H | String Tun knupunea (MoawbKo 05t hoHO08020 PLIHKA).
10003 | OperationType H | int Tun onepayuu (Monvko 015 POHO0B020 PLIHKA).
10104 | Pricel H | Price Llena nepeoti uwacmu PEIIO na O0amy ucnoinenuss (moivko 0t (poHO08020




DYIHKA).

10105 | CurrentRepoValue H | Amt Cymma PEIIO na mexywyio damy (monvko 0151 poH0068020 pbiHKQ).

10106 | CurrentRepoBackValue H | Amt Cymma PEIIO na damy ucnoanenus (moavko 0ist pond06020 pbiHKQ).

10110 | TradeBalance H | Qty Ob6vem Heucnoanennoi uacmu 3anéxku, 8 aomax (Mmoavko O0as PoHO06020
PIHKA).

10111 | TotalAmount H | Amt Obwas cymma K UCNOJHEHUIO, 8 OEHEHCHOM BblPAHCEeHUU

10117 | LastCouponPaymentValue H | Amt Ob6vem kynonnoil sviniamol (MOALKO 015 JOHO0B020 PLIHKA).

10118 | LastCouponPaymentDate H | LocalMktDate Jlama nocneoneil kynonnoil seiniamol (MoavKo 0t hoHO08020 PLIHKA).

10119 | LastPrincipalPaymentValue | A | Amt Boinnamot no ocrnosnomy oonzy (monvko 0ns pondoso2o peinka).

10120 | LastPrincipalPaymentDate H | LocalMktDate Jlama nocnedneu eviniamvl no ocHosHomy 0oney. [lama co OHs NocieoHux
mopeos no Oymazam, éxodsuum & obecneuenue coeaxu PEIIO (moavko 0ns
@0oH006020 pLIHKA).

10121 | ExpectedDiscount H | Price Ooicudaemast 6eudUHaA OUCKOHMA NOCAE BbINIAMbBL KOMIEHCAYUOHHO20 83HOCA
(monvko 015 poHO08020 PLIHKA).

10122 | ExpectedQty H | Qty Odicudaemoe Koau4ecmso 10mo8 nocie BbINAAMbl KOMREHCAYUOHHO20 B3HOCA
(monvKo 015 poHO08020 PLIHKA).

10123 | ExpectedRepoValue H | Amt Oocuoaemass  cymma PEIIO ma mexywyro Oamy nocie Gulnaamvl
KOMAREHCAYUOHHO20 63HOCA (MOAbKO 0J151 (POHO0B020 PLIHKA).

10124 | ExpectedRepoBackValue H | Amt Oocuoaeman cymma  PEIIO na Oamy ucnoanenus — nocie Guiniambl
KOMNEHCAYUOHHO20 83HOCA (MOALKO 01 (POHO0B020 DLIHKA).

10125 | ExpectedReturnValue H | Amt Oocuoaemasn cymma 6ozépama PEIIO nocne eviniamvl KOMHEHCAYUOHHO2O
63HOCA (MOJILKO 0151 POHO0B020 PHIHKQ).

10126 | PreciseBalance H | Qty Konuuecmeo yennvix 6ymae Kk ucnoinenus no coeike (Moiavko 0isi poH006020
PUIHKA).

<Standard Message Trailer> O




6. CepBuc MFIX Drop Copy

6.1. Execution Report (8)

Coobmienue Execution Report (8) ucmonb3yercs as nepenaun uHGopmannu Gupme 000 BCex 3asiBKax M CIEIKaX B COOTBETCTBUH C MPAaBAMH
nosb3oBateast (USERID), ucnonb3yemoro s noakimtodeHnss. OObIYHO JaHHBIA CEPBUC MCIOIB3YETCS IS BCel (GUPMBI, YTO TPeOYyeT MOIKIFOUCHHUS
MOJIb30BaTEIeM, HMEIOIUM TMpaBa jAocTyna Ymnpasisawomero ¢upmsl B Toprosoit Cucteme MOEX. Jlns cneumansHbIX NpUMEHEHUI MpaBa
MI0JIb30BATENs MOT'YT OBITh OTPaHUYECHBI TPYIINON TPEHaepOB.

3ameuaHue:

e BbixonHOW Tpadduk cepsuca MFIX Drop Copy orpaHuyeH s NpeloTBpAIlEHUS MEPErpy3Ku CETEBBbIX KaHAIOB OOJBIIMM KOJIMYECTBOM
coobmienuii. He ciemyer oxuaath CBEpXMalOi 3a/lep’KKH B JOCTaBKE COOOIIECHHWH OT JaHHOTO CepBHCA. B HOpMaNbHBIX YCIOBHAX 3ajepiKKa
cocraBisieT MeHee 100 MUKPOCEKYH]I.

° DrOp COpy HEC JOCTABJIACT OTUCTHI AJIs1 OTMCHHBIX COO6H_ICHI/II71 KOTOPBIC HE MCHSAIOT CITMCOK 3a54BOK B paMKax obmactu BUIUMOCTHU

ITosst coobmenust Execution Report (8) onucanst B Tabnuiie 30.
Tabnuma 30

o JonycTrumblie 3HA4YEHHUSI Ipumeyanune
=
=
=
=
=
<I'pynma «Header»> o Tun coobmenus = '8'
37 OrderID o String Wnentudukarop 3asBku, npucBaeBaeMblii Toprosoit Cucremoit MOEX.
‘YHUKalleH BO BCEW UCTOPUU PBIHKA.
526 SecondaryClOrdID H String Tone 3anonusiercst 3Hadennem nonss EXTREF w3 tabmun MOEX u

COBIMAJAeT CO 3HAUCHUEM, YKAa3aHHBIM IPH [IOCTAHOBKE 3a5IBKH.
11 ClOrdID o String VHukaneHeli (B TeueHume JaHA g ganHoro  SenderComplD)
HOJIb30BATENIbCKUN  MACHTH()HUKATOP  3asBKH, (MOJNIE  3aIlOJHSETCS
sHaueHneM mnonst EXTREF wn3 Tabmun MOEX u coBmamaer co
3HAYEHHUEM, YKA3aHHBIM IIPU MIOCTAHOBKE 3asBKH) WM UACHTH(PUKATOD
sanpoca Ha cHarue 3assku (Order Cancel Request (F)), ecau
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Execution Report otmpapisieTcs B OTBET Ha HETO.

Ipumedanue: ClOrdID moxeT ObITh HEYHHKaNIbHBIM KM COACPXKATh
3nadeHne ‘N/A’, HampuMep, €CITH II0JIb30BaTelb CO3/1aJ 3asiBKy He Yepe3
npunoxenne MFIX Transactional.

41 OrigClOrdID H String Tonb30BaTENBCKUI HACHTUGUKATOP 3aBKH, MCTIOIB3YETCS TIPH CHATHH
3asBKU. O0s3aTeIbHOE, €CIIM 3TO COOOIIEHUE OTIIPABISACTCS B OTBET Ha
3arpoc 0 CHATHH 3asBKH 0T nonb3oBarens (Order Cancel Request (F)).
<I'pymma «Parties»> H Croponsl 3asBkH. ['pynmma oOs3atenbhas, ecaum ExecType (150) ne
siBisieTcst ogauM u3 (‘0° (Pasmemenue), ‘6° (PaccmarpuBaeTcsi CHSTHE),
‘8’ (OtkioHEHHE)).
Kak npaBmiio, rpymnmna coAep:KUT UaeHTUGHUKATOP HUPMBI U KOJI KIIHCHTA
(ecnm mpuMeHNM).
17 ExeclD o String YHUKaNbHBIA  HMJICHTUPHUKATOP OTYeTa OO0 HCHOJHCHWH 3asABKH
(Execution Report). st coobmenust ¢ ExecType= 'I' (Craryc 3asBKH)
Bcer/ia ucnosp3yercs 3HaueHue 0.
3aMeuaHue: ISl CAENOK 3HAueHWE JAHHOTO TMoJst (OopMHUpYyeTCs
crepyronM obpazom: <MOEX ORDERNO>|<B/S direction>|<Trade
Time in HHMMSS format at Moscow time>. Ilpu atom <B/S direction>
u <Trade Time in HHMMSS format at Moscow time> cosnanator co
3HAYCHUSIMH B €KECIHEBHOM OTYETE IO cAenkaM, npucsiiaeMom MOEX
B KOHLIE JTHS.
150 ExecType o char '0' (Pa3merneHue) Tun ordera 00 WCTONHEHUM 3asBKH, KOTOPHIH ONMHCHIBACT Ha3HAYCHHE
'4' (Cusarue) oTYeTa.
'6' (PaccmaTpuBaeTcs CHsATHE/)
'8' (OTKIIOHEHNE HEKOPPEKTHOH
3a51BKH)
'F' (Cnenka)
'I' (CraTyc 3as1BKn)
39 OrdStatus o char '0' (Hoas/AxTrBHAs) Texyuuii cTaTtyc 3asBKH.
'l' (YacTn4HO MCIIOIHEHA)
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2! (UcnionHeHa)

'4' (Ormenena/Cusra)

‘6’ (PaccmarpuBaercst
OTMCHA/CHSATHE)

'8' (OtkOHEHA)

‘9’ (Oxupmaer HACTYIUICHHSA
COOBITHS)
636 WorkinglIndicator H Boolean ‘N’ (He akTHBHas) | MHAMKATOp, KOTOPBIA IOKA3bIBAET, AKTHBUPOBAHA JIM Ha JAHHBIN
‘Y’ (AKTHBHAs) MOMEHT 3asBKa. MCHOJb3yeTcsi TOMBKO ISl 3asgBOK co crtarycoMm '0'
(HoBasi/AxTHBHas), Yy KOTOPBIX 3aJaHO BpeMs AaKTHBAllMd B IIOJE
EffectiveTime (168).
378 ExecRestatementReason H int 97" (Ommena FOK 3as6xu, | [IpuarHa CHATHS 3asBKH, WCIOJIB3YETCs, €CIM 3asBKa Obula CHsTA
Komopas He Modcem Ovimb | TOProBOH CHCTEMOH.
UCNOTIHEHA HeMEeONeHHO),
'98" (Ommena 3as6xku 8 KoHye
MOpP2068oLl ceccuu U 3as16Ku,
Komopas npueooum K
BAKNIOUEHUI0 KPOCC - COCIKU);,
‘100’ (cuama no COD (Cancel
on disconnect )
1 Account O* | String Toprosslii cuet, B cueT KOTOPOro MOaHa 3asBKa.
64 SettlDate H* | LocalMktDate [ata pacueToB, BeipaxkerHas B [TTTMM/JI dpopmare (st hOHIOBOTO
1 BaJIFOTHOTO PHIHKOB).
<I'pymma «Instrumenty»> (0] Tukep, wuaentudukarop (UHAHCOBOrO HWHCTpyMeHTa. B  KkadecTBe
uaeHTupurKaropa (uHaHCOBOTO HMHCTpyMEHTa UCIIOJIB3yeTCs
SECCODE*.
54 Side (0] char '1' ([oxynka) Hampasnenue 3asBKH.

'2' (lIpomaxa

B cimywae cpenkm 1O CBOI HMHCTPYMEHTY (BQJIIOTHBIH DBIHOK),
HalpaBlIeHUE yKa3bIBAE€TCA IO CIOT CHEIKe ¢ OoJiee IMO3AHEeH pacueTHOM
aToM.
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<I'pymma «Order Qty Data»> H O0ObeM 3asBKH, BHIPQKEHHBIN B JIOTAX.
40 OrdType H char 'l" (PeiHOYHAs) Ty 3asBKH.
'2' (JIumutHAs)
‘W' ([lo cpexHEeB3BELICHHON
mene) (mist  GoHmOBOrO W
BaJIIOTHOTO PHIHKOB)
423 PriceType H int 'l' (B mpoueHTax OoT HOMHUHaNa) | THII LIeHBI 3asBKH.
(TosbKO /1711 (POHIOBOTO PHIHKA)
'2'  (3a enuHHIly IICHHOH
Oymarn)
'9' (doxomHOCTh) (TONBKO IS
(OHIOBOTO PHIHKA)
44 Price v Price Ilena 3asBKH, HCTIONB3YETCS AJIST TUMUATHOHN 3asBKH. O0sA3aTENBHO, €CIH
3aJJaHHO B 3asBKe.
59 TimelnForce H char '0" ([etictBuTenbHa B TeueHWW | BpeMs neicTBUsI 3asBKH, OIpeAeNseT, Kak JO0Jr0 3asiBKa SBISETCS
JTHST) JedcTBUTENbHOM. OTCYTCTBHE 3TOTO MOJISI MHTEPIPETUPYETCS, KaK «
3! (Hemennenno iy | JledicTBUTENbHA B TEUCHUE JTHS.
OTKJIOHHTb)
'4' (IcioTHUTB MJTH OTKJIOHUTD)
7" (Ilo uene 3akpbiTus) (s
(OHIOBOTO PHIHKA)
168 EffectiveTime H UTCTimestamp Bpewms akTrBamuu 3asiBKA (TOJBKO TS GOHIOBOTO PHIHKA).
528 OrderCapacity H char 'P' (IMpunnuman/I' nasa) JestensHOCT,  GUPMBI,  pa3MecTHBINEH  3asBKy. KoMmOuHarms:
OrderCapacity (528) = 'P' u OrderRestrictions (529) = '5' ucmons3yercs
JUIsL ONpeneNieHUst 3asBKM MapkeT Melkepa WM CICLUATIHCTa IO
LEHHBIM OymaraM (Juist ()OHIOBOTO PHIHKA).
529 OrderRestrictions H MultipleValueString 'S' (HetictBoBaTh Kak Mapker- | OrpaHuYeHUs o 3asiBKE. MosxeT coJlepKaTh Habop
MeHKep WM KaK CIEUAINCT 10 | OrpaHUueHUI/MHCTPYKIMMA, pa3AeneHHbIx mpobenoM. KomOuHamus:
[ICHHBIM Oymaram) OrderCapacity (528) = 'P' u OrderRestrictions (529) = '5' ucmosnb3yercst
JUIsL OompeneieHus 3asiBKM MapkeT Melkepa WIM CHEUUAINACTa II0
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LIEHHBIM OymaraMm (Ju1st ()OHIOBOTO PHIHKA).

32 LastQty v Qty OO0BeM 3asBKH, BBIPRXCHHBIA B JIOTaX, MPOJAHHBIA/KYIUICHHBIN B
paMkKax OdToH (mocimemHei) coenkd MO JaHHOM 3asBke. [lore
obs3atenbHoe, ecn ExecType (150) = 'F' (Crenka).

31 LastPx v Price Llena sToii (TMOcIEeqHEH) CACNKN N0 TaHHOU 3asBKe. [lone o0s3aTenbHOE,
eciu ExecType (150) = 'F' (Cuenka).

336 TradingSessionID O* | String Unentudukatop TOproBoit ceccuu. B  kadectBe umeHTH(DHUKATOPA
TOProBoii ceccun uctoib3yeTcs pexkxum ToproB (SECBOARD).

625 TradingSessionSublD H String ‘OPEN’- mepro OTKpBITHS Iepron TOproBoii ceccruu, Koraa OplIa pa3MeleHa 3asBKa.

‘S’ — mepuox aykuoHa
OTKPBITHS

‘N’ — HopMaJIbHBIN TIEPHOLT
TOProB

‘CLOS’ — mepuo 3aKphITHS
‘FCLOS’ — puHanbHbINA TIEPHOT
3aKpPBITHA

‘CA’ - ayKIIMOH 3aKpBITHS

‘I’ - mICKpeTHBIH ayKIIOH
‘D’ - ayKIIMOH KPYITHBIX
MIAKEeTOB (TOJBKO LIS
(OHIOBOTO PHIHKA)

‘E° - TOpru no neHe aykiuoHa
3aKPBITHA

‘IPO’ — mepBu4HOE
pa3MeneHne

151 LeavesQty o Qty Hewucnonuennast yacte 3asBku. Ecim OrdStatus (39) = ‘4%, ‘6” wim ‘8’
(t.e. 3as1BKa OoJyiee He aKTUBHA WJIM OXKHUAAET cHATHE), To LeavesQty = 0,
nnaue LeavesQty = OrderQty — CumQty.

B cnyuae caenok mo CBON MHCTPYMEHTY (BAJFOTHBIH PBIHOK) CO CIIOT
nosiem Symbol (55), LeavesQty = “0”.
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14 CumQty o Qty HcnonnenHast 4yacte 3asBKH. Eciu 3asBKa OXWIAET CHATHE, T.C.
OrdStatus (39) = ‘6, to CumQty = 0.

6 AvgPx (0] Price CpenHeB3BellIeHHas IIeHa CIeNOK 1mo 3asBKke. Beerna ‘0’ mma MOEX.

60 TransactTime y* UTCTimestamp Bpems pesucmpayuu unu cHamusi 3aA6Ku, UIU 8pEMs 3AKIIOUEHUS.
coenxu no 3asexe. Obszamenvhoe, ecau ExecType (150) sensemcs
oonum uz (‘F’, '4")".

9412 OrigTime H int Bpems mpanzakyuu 8 MUKpOCEKYHOAX KAK YKA3AHO 8 MOp20Gol
cucmeme. Jannoe 3nauenue ciredyem npubasume K 3nauenuio ¢ 60-m
none OnA  NOIYYEHUS 6PeMeHU MPAH3AKYUU C  MUKDOCEKYHOHOU
MOYHOCBIO.

5155 InstitutionID H String Hoenmugpuxamop pacuemmnou opeanuzayuu

5202 TradeThruTime H char ‘C’  (Bassxka 6  aykyuou | Tun cobvimus axmueayuu 3as6Ku (MOALKO Ol 3056KU 6 AYKYUOH

3aKpbIMsL) 3aKpbIMUsL)

6029 CurrencyCode H String Koo saniomwl, 6 xomopoii mopzyemcs L[B

6636 StipulationValue H char Y’ (Ha) Hnouxamop Y’ ykaszvieaem, umo cOeika 3aKIO4YeHAd HA OCHOBAHUU

‘N’ (Hem) aiicbepe-3as6Ku
7695 CoverID H char Y’ (Ha) Ipusnax 6IOKUPOBKU (DUHAHCOBO20 UHCMPYMEHMA HA CHEYUaibHOM
‘N’(Hem) cueme Ha epems onepayuu PEIIO

7693 ClientAcclD H String Hoenmugpurxamop pacuemmnozo cuema ¢ HKI]

9173 TradelssueDate H Date [lama 3axniouenus coenxu

9945 OrigOrderID H String Vkasvieaem |D usmenennoil 3asexu. Henonwsyemes ¢ omeem na Order

Cansel/Replace Request (G).

Ipumeuanue: npu 3amene 3a86KuU eti NPUCBAUBAENICS HOBbLIL OUPICEEOL
nomep OrderlD (37). B none 9945 ykazvieaemcs 6upocedoil Homep
3a56KU, CHAMOU NPU BLINOIHEHUY USMEHEHUS.




JonmycTrumble 3HAYEHHUSA IIpumeuyanue

=
2
§
==
9580 ParentlD H String Hoenmugpurxayuonnwiii nomep sumpunnou coenxu ¢ Topeosou Cucmeme
ona coenox PEIIO u éamomubix SWAP coenox.
<I'pymma «Commission Data»> H CymMapHasi KOMUCCHSI TIO CJIeJIKe, KOTOpasi OblIa 3aKJIF0UeHa Ha OCHOBE
JTaHHOM 3asIBKH.
<I'pymma «Yield Data»> H JIOXOIHOCTB IO CHEIKE.
159 AccruedInterestAmt H Amt HakomneHHBI KYTMOHHBIM JOXOX MO CHCNKE IS KOHBEPTHPYEMBIX
obnuranmii WM (UHAHCOBBIX HHCTPYMEHTOB C (PUKCHPOBAHHBIM
JIOXOJIOM (TOJIBKO JUTsl ()OHTOBOTO PHIHKA).
58 Text H String TekcToBass cTpoka B cBoOOgHOM (opmare. Hcmonp3yercs s
JIeTAIN3AIMY IPUYHMHBI OTKJIOHEHHUS 3aIIpoca TEKYIEro CTaTyca 3asiBKH
WM pa3MelIeHHs 3asBKH.
136 NoMuiscFees H NumInGroup KonmuectBo snemenToB B rpynmne MiscFees
137 =>MiscFeeAmt v Amt 3HaueHue KoMuccuu 1o czenke. [lone obs3arensHoe, ecan NoMiscFees
(136) >0
139 =>MiscFeeType v int '4' (Komuccust Oupxu) Tun xomucenu mo craeike. [one obs3arensHoe, eciiu NoMiscFees (136)
98" (Komuccus 3a kiupune) >0
99" (Komuccus 3a mex. oocmyn)
<Ipynna «TrdRegTimestamps»> H Bpems pecucmpayuu 3anexu na MOEX.
1090 MaxPriceLevels H int 1 (I1o oonoti yene) Maxcumanvroe Koauuecmeo YeHosvlx YpoeHell Ol COeloK NO Mol
3asexe.
<I'pymma «Trailer»> o




