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1. BBepeHue

JIOKYMEHT COJICPXKHT OMHUCAaHKE COOOLICHH, 0JI0OKOB U mojei mporokona FIX Bepcuu 4.4, ananTupoBaHHOTO JAJIsl UCIIOJIB30BaHUSI B TOPrOBOIL
cucteme MockoBckoii bupxu (nanee — MOEX).

Onucanne untepdeiica 6azupyercs Ha cnerudukanuu nporokona FIX (Financial Information Exchange, http://www.fixprotocol.org) Bepcuu
4.4; mpenmnonaraercs, 4To YATATENb YK€ 3HAKOM C OCHOBaMH 3TOT0 MPOTOKOJIA.

CucreMoil HCMONB3YIOTCA TONBKO T€ COOOLIEHHS (TPYNIbl) U MX MOJsA, KOTOpbIE OMHCaHbl B JAaHHOM MyOnM4HOM HHTepdelice. Credyem
obpamume 8HUMGHUe, YMo NoAsd, npucymcmeyoujue 8 cmaHdapme FIX 4.4 (oba3amernbHbie U He 0b6A3amesbHbie), HO He nepeyucaeHsl 8 OaHHOM MybaAuYHOM
uHmepgpelice, cHumaromcsa HeobAazamenbHoIMU U U2HOPUpYtomca bupieii. 3HavyeHuUs nosaell, npucymcmeyoujue 8 criucke 0ornycmumelx 3HavyeHuUli 8 cmaHoapme

FIX 4.4, Ho He onucaHHble 8 3MOM GOKYMeHMe, CHUMAOMCA HEKOPPEKMHbIMU - CO0bWeHue ¢ Makumu OaHHbIMU 6ydem OmKs10HeHo.

Kaxnoe coobmenue (rpymma) omuchiBaetcs: Tabnuiei. Kaxnas ctpoka B Tabnuie 3To - mosie cooOmieHus (rpymimbl). s KaKaoro mois
YKa3aHBbI:

e Tag — yucio, KOTOpOEe HEMOCPEICTBEHHO HcTob3yeTcs npu popmupoanuu FIX coobuienus.
e [losie — mpuBeZeHO UMS MOJIsA, KOTOPOE He ucnoibiyeTcs npu ¢popmupoBanuu FIX coobuienus; BBeneHO ISl yI0OCTBa, B Ka4eCTBE KPAaTKOIro
ornucanus. B nokymenTanuu FIX none MoxeT ObITh yKa3aHO Kak ¢ UCHoib30BaHueM Tag, Tak u ¢ ucnoibzoBanueM Field name.
e Hanuuue — atpulyT mosist, KOTOPBINA MOKA3bIBAET, JOJKHO JIH 110JIe 0043aTeNIbHO MPUCYTCTBOBATh B COOOLICHUH.
o «O» - 00sg3aTenbHOE MOJIE;
o «H» - HeoOsA3aTenbHOE MOJIE;



0 «Y» - 00s3aTeNIbHOE MIPH ONPEACTICHHOM YCIOBHH.
o «O*y» - obs3arenbroe none st MOEX, Ho HeoOs3aTenbHOE o cranaapTy nporokona FIX 4.4;
o «H*» - neobs3arensHOe moie At MOEX, HO 00s13aTenbHOE WK YCTIOBHO 00s13aTeNbHOE 10 CTaHaapTy npotokona FIX 4.4,
o «¥*» - ycnoBHo obs3atenbroe st MOEX, Ho HeoOs3aTenbHOe 10 cTannapty npotokona FIX 4.4.
e Tun — tun nouis.
e JlomycTiMbIE 3HAUEHHS — AOTOJIHUTEIbHBIC OTPAaHUYEHUS HA TUII OIS,
e [Ipnmevanue — JeTaibHOE ONMCAHKE TIOJIS.

IIpumedyanmue:
IMons, 3HaYeHUs MoJiell B COOOIIEHUNAX, TPYNINAX, KOTOPbIe BblJeJeHbI KYPCUBOM, SIBJISAIOTCH HecTaHAapTHbiMH M FIX mportokona

Bepcuu 4.4 u BBeJleHbI (100aBJiensl) A agantanuu FIX 4.4 nporokoga k norpedHoctam MOEX.

Cepsuc MFIX Transactional cocrout u3 Tpex pa3nelibHbIX CEPBUCOB:
e Ttoprooro MFIX Trade, mpeqHa3HauyeHHOro Uil BBOAA W OTMEHBI 3asBOK U IOJYYCHHs OTYETOB 00 HMX HCIIONHEHHH B OCHOBHBIX
peXuMax TOProB;
e uHdpopmannonnoro MFIX Trade Capture, nperHa3Haue€HHOTO JUTS TOMYyYCHHUsI HHGOPMAIHHK O ClIeNKaX, BKIIFOYasl IEPErOBOPHBIC CICIIKH,
cnenku PEITO, oTueTsl Ha HCHIOJIHEHNE M KOMIIEHCAIIMOHHBIE B3HOCHI,
e unpopmannornnoro MFIX Drop Copy, npeaHa3Ha4eHHOTO ISl IOTYYESHUST OTYETOB 00 00pabOTKe 3asBOK M C/IEIKAX OCHOBHBIX PEKUMOB
TOPTOB.

Cepsucet MFIX Trade, MFIX Trade Capture u MFIX Drop Copy oOciyXuBarOTCs pa3HbIMH CepBepamMH (TapaMeTpbl IMOAKIIOYCHHS
OTIUYAIOTCS aJpecaMu ¥ HOMEPaMHU MOPTOB) U PA3IUYAIOTCS IO YPOBHSAM JOCTYITHOCTH UH(OPMALIUU O IEHCTBUSAX MOJIb30BaTENCH.
e Cepeuc MFIX Trade ormpaBiasieT moJb30BATENIO TOJBKO COOOIICHHS O COOBITHSIX, CBS3aHHBIX C 3asfBKAMH, MMOCTABICHHBIMHU 3THM
TIOJTb30BATEIIEM.
e Cepsucel MFIX Trade Capture u MFIX Drop Copy mpemocTaBisitoT MoJb30BaTeI0 HHPOPMAILIUIO B COOTBETCTBHH C MMOJHOMOYHSIMU
sTOro mosb3oBarens B Toproeoil cucreme. Hampumep, monb3oBarenb ¢ NpaBamMH YIPaBIAIOLIETO (UPMBI, MOIYYUT COOOIIECHHS O
CHIeJKaxX WM 3asBKax BCeW (DUPMBEL.



1.1. WcTopusi n”3aMeHeHUwn

Issue Date Description

1.0 May 25, 2010 MNepBas Bepcma AOKYMEHTA

2.0 December 12, 2012 JobaBneHa nogaeprkka caenok neperoBopHbIX perKnmoB Topros B cepsuce Trade Capture

3.3 March 25, 2013 JobasneHa nogaeprkka pexxmumos PENO c UK n T+2. lob6aBneHbl NOACHEHUS.

3.3.1 October 10, 2013 MonpaBKM W YTOYHEHUA B AOKyMeHTe. [lobaBsieHbl AOMNOJIHUTE/IbHbIE MONA B COOOLLEHUAX
Execution Report n Trade Capture report.
BarkHO: gobaBneHa noaaep:kka coobueHunna Order Cancel/Replace ans nsmeHeHua napameTpos
3aABKM.

3.3.2 October 23, 2013 3anpeleHo Mcnosib3oBaTb CMMBOA ‘#' KaK nepBbli cumBon B cTpoke nona ClOrdID (11) gna
coobueHunit Tunos Order Cancel Request (35=F) n Order Cancel Replace Request (35=G).
Mpy Hanuumm cumsona ‘#’ B Havyane cTpoku nona 11 npukasbl Ha CHATME U M3MEHEHWe 3asuBKU
6yayT oTBepraTbcs C OTNPaBKOM 0TBETHOro cooblueHus Tuna Reject (35=3).
Bbl MOXeTe MCNoib30BaTb 3TOT CMMBO/ B NHOObIX APYrMX MO3ULMAX 3TOM CTPOKM, KPOME CamoW
nepBoW.

3.3.3 November 1, 2013 [Jo6aBneHbl YTOYHEHUA K OMMUCaHMIO OTKAMKA cucTeMbl Ha npuKasbl Order Cancel Request n Order
Cancel Replace request.
JobaBneHbl KommeHTapum B pasgenbl Order Cancel Request, Order Cancel Replace request,
Execution report, Cancel Reject.

334 January 24, 2014 O6HoBneHo onucaHue Order Cancel Replace Request u onucaHbl pasnnuma B 06paboTke 3TOroO

NPWKasa Ha d)OH,CI,OBOM 1 BaJZIIOTHOM pPbIHKaX.




N3meHeHOo onncaHne 06paboTKM PbIHOYHbIX 3aABOK B aYKLIMOHE 3aKPbITUA

B Trade Capture report gobasneHo HoBoe none CalculatedCcylLastQty (1056), 3HaueHMe KOTOPOro
MoOKa3blBaeT KO/IMYECTBO LIEHHbIX Bymar B caenKke, B eguMHMLAX MHCTPymeHTa. [na BantoTHOro
pblHKa — 06beM CAE/IKMN B BaNtOTE MHCTPYMEHTA.

3.3.5

March 12, 2014

B coobuweHuna Execution Report gobasneHo none MDEntrylD (278), B KOTOPOM YyKa3sblBaeTcs
ny6anyHbIN naeHTMduKkaTop 3asskn MDEntrylD (278) B noTOKax 06e3/MYeHHbIX aKTUBHbIX 3aABOK
(Order List Refresh / Snapshot) cepsuca FAST udp multicast marketdata. [laHHoe nosne no3sonset
NMAEHTUOMLMPOBATb COOCTBEHHDIE 3afBKM B KaHafax nepegaym pblHOYHOM MHGOPMaLMK.

B coobuweHua Order Cancel Reject, Order Mass Cancel Report, Execution Report (rejected)
nobasneHbl nona TransactTime (60) u OrigTime (9412), yKasbiBatowme Bpems Havyasna ob6paboTku
A4POM TOProBOM CUCTEMbI 3aNpPOCca, KOTOPbIN NPUBEN K OTNPaBKe 3TUX COOBLLEHUNA.

B coobuieHne Order Cancel Reject nobasneHo 3HayeHue nons CxIRejReason (102)= ‘0’ : too late to
cancel, ykasblBalowee Ha TO, YTO 3aABKa y»Ke He aKTusHa. [lobasneHo none Order Status (39),
YKa3blBaloLLEE Ha CTaTyC 3asBKM Ha MOMEHT MOJly4YeHUss OTBEPrHYTOro 3aMpoca Ha ee CHATUE.

3.3.6

April 1,2014

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

B Execution Report n Trade Capture Report gobasneHo nose ParentlD (9580), yka3sbiBatolLiee Ha
HOmep BUTPUHHOM caenku PEMO uam BantotHo SWAP caoenkm ana conpsayKeHHbIX ¢ Hel cnoT-
CAenokK.

YTouYHeHbl GopMaTbl COOOLLEHNI NPU CHATUM OCTATKA YaCTUYHO UCMOJSIHEHHOM 3as8BKM NPW OTKa3e B
ncnonHeHuu npmkasa Order Cancel Replace

O6pabotka Order Cancel Replace Ha BantoTHOM M GOHLOBOM pblHKax byaer npou3BoAUTLCA MO
OAMHAKOBbIM Mpasunaam, ¢ ucnonb3osaHmem nona CancelOrigOnReject (9619)=Y / N




3.3.7

May 13,2014

September 12, 2014

B MFIX Transactional BantoTHOro pbiHKa BHECEHbI CAeAyOLNE UBMEHEHUSA:

- JobasneHa pyHKumoHanbHocTb Cancel On Disconnect. B coobueHue Logon (A) nobasneHo
none CancelOnDisconnect (COD)(6867). B none ExecRestatementReason (378) coobuieHus
Execution Report (35=8) pob6asneHo 3HauyeHue ‘100’= (cHATa no COD), npu stom Order
Status (39)=4.

- M3meHeHa n0rMka nojayyeHua B Execution Report (8) Toroe 11 n 41 npwu
CHATMU/M3MEHEHUN 3anaBKM: oba Tera NONYYUT TONIbKO MAEHTUPUKATOP MOCTaBUBLLUIA
3aMBKy, NPV YCNOBUW, YTO Cam e ee cHAN/u3meHun. B npotuBHom cnydae B Execution
Report (8) npuaet Tonbko 11-i1 Ter paBHbIn 11-My Tary U3 coobLLeHMA 0 NOCTaHOBKE 3asBKU
Ha cHATWe/M3MeHeHMe.

- Tpw CHATMM 3aABKKM, MO KOTOPOW HoJslee HE OXKMAAETCA OTYETOB MO CAE/IKAM, COObLLEeHUA
ExecType (150)=6 B Execution Report (8) He bygerT.

4.0

March 25, 2015

e  dyHKuma Cancel On Disconnect (COD) BkatoUYeHa 410 3aperMcTpMpoBaHHbIX NoJib3oBaTesel
Ha Ba/IlOTHOM PbIHKe TO/bKO B pexkume BK/l. Hanmume Tera 6867 B coobuieHnn Logon (A)
He BAUAET Ha pexxnm cepsnca COD BKA/BbIKA.

e U3 coobuieHun Execution Report (8)/ Trade for MFIX Trade service ¢ aHsapa 2015 r.
ygansawTtca  cneayowme nona: Commission (12), CommType (13), NoMiscFees (136),
MiscFeeAmt (137) n MiscFeeType (139). 3Tn nonsa AOCTYNHbl B COOTBETCTBMU C NpaBamu
nonb3osatena cepsucos MFIX Trade Capture u MFIX Drop Copy.

e [lobaBneHo HoBoe 3HauyeHue Tera TradingSessionSublD (625)= 'S' ans o0603HavYeHUs
nepuvoaa aykuuoHa oTKpbITUa. 3HadeHue TradingSessionSublD (625) = ‘OPEN’ o6bHoBneHO
1 0603HavYaeT nepuosa OTKPbITUA

e [paBuna ana 3aaBOK «[loAHOCTbIO WMAKU OTKNOHUTBL» (FOK) n  «CHATb octaTtok» (IOC)
WAEHTUYHbI AR BaJKOTHOTO M GOHAOBOrO PbIHKOB .




e HepnoCTynHbl pbIHOYHbIE 3aABKW MO CBOM MHCTPYMEHTY (BaNItOTHbIN PbIHOK).
e McnpasneHbl OWKMBKKM B ONUCAHUN ANA TUMOB AaHHbIX AN HEKOTOPbIX NOAew

e Jlo6aBneHbl NOACHEHMA U PeKOMEHAALMM

4.0 September 23, 2015 e B coobueHune Logon (A) nobasneHo none LanguagelD (6936) ¢ AOCTYNMHbIMW 3HAYEHUAMM:
"R" - pycckuin , "E" — aHrAnMCKMN.

4.1 March 24, 2016 e CoobuweHune Order Status Request (35=H) bonee He Nnoaaep:K1BaeTca U ByAET OTKIOHEHO

e OnucaHune dopmata nons 60 ana coobuweHusa Trade Capture Report mameHeHo, 4TO6bI
YKa3aTb, YTO TOYHOCTb BPEMEHW B HEM PABHa Lie/IbiM CEKYHAAM.

e [na caenkm PEMO c UK B cepBuce MFIX Trade oTnpaBnsatoTcA BCe OTYETbI MO BUTPUHHOM
COeNKe U ABYX ee COCTAaBHbIM YacTam (McnpasaeHmne oWnobKK)

o ,ﬂ,06aB!'IE'HbI NOACHEHUA N peKoMeHOaunn

1.2. BaxHasa pekoMeHAauuA paspaboTymkam:

B oTnenpHBIX ciydasx B COOOIIEHUS cepBepa MOTYT 0e3 JOCTATOYHOTO BPEMEHHU Ha YBEJIOMJICHHE J00aBISATHCS HE00A3aTeIbHBIC TIOJIS, HE SIBIISTIOLIHECS
HEOOXOUMBIMH JIJIs1 OOJIBIIMHCTBA KIHEHTOB. HacTOATEIbHO PEKOMEHIYEeTCSI IPOCKTHUPOBATh KJIMEHTCKUE MPHIOKEHHS TaK, YTOOBI OHU 0e3 cOoeB
MOTJIA UTHOPUPOBATH IOJIsi COOOIICHUH cepBepa, CMBICT KOTOPBIX MPHIIOKESHHIO HEU3BECTECH.

Kak mpumep, moxHo mpuBecTH jnobasienue B Execution Report co caenxoit mons StipulationValue (6636), yka3sbiBaroriero Ha MpU3HAK CHETKH,
NPUBOMSIICH K TIOMOJHEHUIO BHAMMOTO KOJIMYECTBAa COOCTBEHHOW aiicOepr-3asBku. Cm. Tarxke momns CoverlD, CurrencyCode, InstitutionlD,
ClientAcclD, TradelssueDate, OrigOrderID, mo6aBnentsie B Bepcuu 3.3.1.



2. N'pynnbl nonewn

2.1. 3aronoBoOK

CranznapTHBIH 3aroJ0BOK, KOTOPBIH JI0JIKHO COAEPIKaTh KaXKJJ0€ COOOIIEHHE.
[Tonst rpynmbl «3aroJoBOK» omnucaHbl B Tabnume 1.

=
(]
-
8

BeginString

Tabmumna 1

JonycTrumble 3HAYEHUSA IIpumeuyanue

)
=
=
=
=
<
=

©)

String (7) 'FIX.4.4' OmnpeenseT Ha4aao HOBOTO COOOIICHUS U BEPCHIO MPOTOKOJIA.
Bcerna cogepxuT Hesamn(poBaHHbBIE JaHHBIE, TOJDKHO OBITH MEPBHIM II0JIEM B
COOOIEHHH.
9 BodyLength (¢} Length JnuHa cooOuieHns. PaccuuTpiBaeTCs B COOTBETCTBUH CO CTAHIAPTOM.
Bcerna cogepxuT HezamndpoBaHHbIE TaHHBIE, JOJDKHO OBITH BTOPBIM MOJIEM B
COOOIIEHNH.
35 MsgType (0] String (10) Onpenenser T cooduieHus. Beerna copepxut HezamuppoBaHHbIE JaHHbIE,
JIOJDKHO OBITH TPETBUM IOJIEM B COOOLICHHH.
49 SenderCompID (0] String (12) Wnentudukarop GpupMbl — OTHpaBUTEINST COOOLICHUSL.
Bcerna cogepxut HezandpoBaHHbIC TaHHbIE.
Ecnu coobmenne otnpasisercst B MOEX, 310 mosie JOIKHO coepKaTh
naentudukarop noaszosaterst (USERID), npucBoennoe 6pokxepy Ha MOEX.

56 TargetComplID (0] String Unentudukatop GUpMBI — OTydaTes COOOIIEHHMS.

Bcerna cogep:xut Hezamm(poBaHHBIC TaHHBIC.

Ecnu coobienne otnpasisercs ¢ MOEX, aTo mojie gokHO coiepkarh
unenrudukarop noan3osateist (USERID), npucBoenHoe 6pokepy Ha MOEX.

34 MsgSegNum (0] SeqNum TTopsAaKOBBIF HOMEP COOOIICHHMS.

MoskeT ObITh BCTPOCH B OJIOK 3aIIU(pPOBAHHBIX TaHHBIX.

43 PossDupFlag H Boolean Y (Bosmoxxnoe = UneHTH(HUKATOP, TTOKa3bIBAIOIINH BO3MOXKHYIO IIOBTOPHYIO NEPECHUIKY COOOIICHMS
IyOJIHUIUPOBAHKE) MO TEM K€ MOPSIIKOBBIM HOMEPOM.




ﬂOHyCTI/IMbIe SHAYCHHUHA Ilpmvleqanne

Hannuue

'N' (IlepBonavanbHast nepenada) OOs3aTeIbHOE MPU MOBTOPHOM NEPECHIIKE COOOIICHHH.

97 PossResend H Boolean ‘Y’ (Bo3moxHas moBTOpHas HAMKaTOp, IOKa3bIBAIOLIMH, YTO COOOIIEHIE MOXKET COJiepKaTh HH(pOpMaLHIo,
HepechlIKa) KOTOpasi OblTa OTIPABJICHA IO IPYTHM MOPSAKOBEIM HOMEPOM.
‘N’ (ITepBonauanbHas
nepesaya)

52 ‘ SendingTime O UTCTimestamp Bpemst mepenaun coobmeHns (Boipaxkero B popmare UTC).

122  OrigSendingTime H UTCTimestamp Hacrostiiee/opuruHanbHOe BpeMs repeaadn cOOOIIEHHUS IPH TEPECHLUTKE

cooOmIeHn#t B OTBET Ha 3arpoc o nepecbuike (coobmenue Resend Request (2)),
BeIpakeHo B UTC ¢opmare.

O0s3aTenpHOE, €CIIN COOOIIEHNE IIEPECHIIAETCS B OTBET HA 3aIIPOC O NMEPECHUTKE
(coobienne Resend Request (2)).

2.2. Tpewnnep

CrangapTHas KOHIIOBKa/Tpelyep, KOTOPBIN JOKHO COACpkKaTh KaXI0e COOOIICHHE.
ITons rpynms! «Tpeitnepy» onucansl B Tabauie 2.
Tabnuma 2

JomycTumbie 3HAYEeHHSA IIpnmeuanune

)
=
>
=
=
<

o

10 CheckSum (0] String(3) KonTponsHas cymma COOOIIEH S 3 GaiiTa).
Bcernma cofepxut He3anmppOBaHHBIC TaHHBIE, JOKHO OBITH MOCICIHAM IMOJIEM B
COOOILIEHNH.




2.3. Tpynna Instrument

I'pynmna «Instrument» onpenenser ¢prHAHCOBBI HHCTPYMEHT, KOTOPBIA TOPryeTcs Ha OupiKe.
[Mons rpynmsl «Instrumenty onucans! B Tabmuie 3.

Taomuua 3

ﬂOHyCTI/IMbIe SJHAYCHUSA HpnMeanne

Hannune

Symbol (0] String (12) Kon/a66peBuarypa neHHod Oymarm. B ero kadecrtBe HCIONB3YeTCS BHYTPECHHUM
unenrudukarop punancooro uacrpymenta Ha MOEX (SECCODE).
460 | Product H int ‘4" (Bamrora) Wnentruratop, MOKa3LIBAONMIKN K KAKOMY MPOXYKTY OTHOCHTCS IIeHHas Oymara
(TOJIBKO /17151 BAJIIOTHOTO PHIHKA).
461 CFICode H String 'MRCXXX' Tun ¢huHaHCOBOrO MHCTpyMeHTa Mo cTanmapty ISO 10962 (Toabpko A BaJrOTHOTO
PBIHKA).
167 | SecurityType v String 'FXSPOT' (BantoTHbl# cnior); Tun ¢puHAHCOBOTO MHCTPYMEHTA.
'FXSWAP' (BamtoTHsIi1 cBOM); M 3asBox B pexmme PEIIO ¢ LK HeoOxommmo yKa3zaHHE A3TOTO MOJS Kak
‘FXFWD’(BamroTHblit 167=REPO, B npoTuBHOM cily4ae 3asiBKa Oy/leT OTKJIOHEHa.
dopsapx);
‘FXBKT’(buBanrorHas
KOp3UHA).
‘REPO’ (PETIO ¢ IIK)

2.4. Tpynna Yield Data

I'pynma «Yield Data» onpenensier 10X0HOCTh (GUHAHCOBOTO MHCTPYMEHTA.
[Mons rpynmst «Yield Datay onucansr B Tabnuiie 4.
Ta0numa 4

JomycTumbie 3HAYECHHSA IIpumeuanune

)
=
>
=
=
<

o

236  Yield H Percentage ‘ 3HaueHHE JTOXOMHOCTH ISl CIEIKH (TOIBKO st (POHIOBOTO PHIHKA).



2.5. Tpynna Parties

I'pynma «Partiesy onpenenser CTOPOHbI 3asBKU WU CACIKH, HH(GOpMAIIHs O KOTOPBIX MEPEeIaeTCsi B COOOIICHHH.
Jlis Kaxaod W3 CTOPOH CAETKH/3asBKH 00s3aTelhbHO JIOJDKHBI OBITH OompeseNeHsl cienyromme mnois: PartylD (448), PartylDSource (447),
PartyRole (452).
e Uro0OblI onpeaenuTh Moap30BaTels (Opokepa, Tpelaepa), Hy>KHO 3a/1aTh:
PartyID (448) = <unentudukarop noas3zoBateis:>, PartyIDSource (447) = ‘D’, PartyRole (452) = ‘12’;
e YtoOBbI onpeneuTs GUpMy, HY)KHO 3a/1aTh:
PartylD (448) = <unentudukarop ¢pupmber>, PartylDSource (447) = ‘D’, PartyRole (452) = “1’;
e YToOBI ONpeNeuTh KIHEHTA, HYXHO 33/1aTh:
PartylD (448) = <kon kimenrta>, PartylDSource (447) = ‘D’, PartyRole (452) = *3’;
¢ YroOsbI onpenenuts GUPMy-KOHTpareHTa, HyXKHO 331aTh:
PartylD (448) = <unentudukarop pupmbel-koHTpareuta>, PartylDSource (447) = ‘D’, PartyRole (452) = “17°.

[Monst rpymnmbr «Parties» onucansl B Tabnuiie 5.
Tabnuua 5

JonycTumble 3HAYEHHUS Mpumeuanue

)
=
>
=
=
<

=

453  NoPartylD O*  NuminGroup KommuectBo amementoB B PartylDsS rpymme, wHBIMM ClIOBaMH — KOJIMYECTBO
CTOPOH.
448 | =>PartylD v String (12) Wnentndukarop mimm kox cTopoHbl. OOsA3aTeNbHBIN, €CIN OIpEeAeIeH Kiacc/TUI
WIN WCTOYHMK upaeHTHu¢ukaropoB cropoH (PartylDSource(447)). Obs3arensHoe,
€CIIM KOJI4ecTBO 31eMeHToB B PartylDs rpymme > 0.
CTOpOHO# CIIeNKK/3assBKH MOXKET BBICTYIATh: MOJIb30BaTeNb (OpOKep), OpoKkepcKas
(dbupma, KITMeHT OpoKepa.
447  => PartylDSource Y char ‘D’ (Yactabrii/criermanpapiii |~ Kitace/TWm WM MCTOYHHK HACHTHOUKATOPOB CTOPOH. OOs3aTeNbHBIN, ecin
KOJIT) ompeneneH wuueHtudukarop croponsr (PartylD (448)) wmm ecnid KONMHYECTBO
aemeHToB B PartylDs rpymme > 0.
JUis Kaknod ONpEeneleHHOW CTOPOHBI, MOJIE JOJDKHO COJEpXkKaTh KOHCTAHTHOE
3HaueHue ‘D’ (YacTHbI/crienuaabHbIA KOT).
452 | => PartyRole v int ‘1’ (DdupMa-HCTIOTHUTEIb) Ponp wiaM THO CTOPOHBL, KOA KOTOpoW ompenencH B mone PartylD (448).
‘3’ (MaeHTuduKaTOp KIMEHTA) OO0s13aTenbpHOE, €CIIN KOJINYecTBO s1eMeHToB B PartylDs rpymme > 0.



)
=
=
=
=
<

s

ﬂOHyCTI/IMLIe SHAYCHUA

ITpumeyanue

12’ (Tpeiinep-UCTIOTHATEIE)
‘17’ (dupma-KOHTpaAreHT)

‘1’ (PupMa-HCIIOTHUTENb) — UCTIONB3YETCS IS (PUPMBL;
‘3> (MnentudukaTop KIMEHTAa) — MCHOJNB3YETCS sl yKa3aHHs B 3asBKE Koja

KIJIUEHTA;
‘12’ (Tpeitnep-uCIONHUTEND) — UCTIONB3YETCS JUIS MOJIb30BaTEI,
‘17> (Dupma-KOHTPAreHT) — KCIONB3YETCS Ul YKa3aHus (HPMBI-TIApTHEPA,

BBICTYTIAIOIIEH BTOPON CTOPOHOI B CAEIIKE.

2.6. Tpynna Commission Data

I'pynna «Commission Data» ompezernsier cymMmMapHbIii 00beM KOMUCCHH IO CENKe, HHPOpMALHUs 0 KOTOPOil epeaaeTcss B COOOIICHUH.
[Monst rpymmsl «Commission Datay onucansl B Taduutie 6.

)
=
=
=
=
<

=

ﬂOIIyCTI/lMLIe SHAaYCHHUSA

Tabnuma 6

Mpumeuyanue

12 Commission H Amt (16,2) Pasmep komuccuu, BBIp@XEHHBIH B pyOisx (@i (OHIOBOTO M BaJFOTHOTO
PBIHKOB).
Mose HOCTYIHO B COOTBETCTBHMH C IIpaBaMH Moib3oBatenst cepeucoB MFIX Trade
Capture u MFIX Drop Copy.
[Mone nenocrymnno ais cepsuca MFIX Trade ¢ siaBapst 2015
13 CommType H String '3'  (abcomroTHas ~ BeauuMHAa ~ THIT KOMHCCHH.
KOMHCCHHU (cymmaphnas = Ilone qOCTYIHO B COOTBETCTBHHM C IpaBaMHu mojp3oBateis cepsuco MFIX Trade
BEJIMYMHA, BBIPAKEHHAs B Capture u MFIX Drop Copy

BAJIFOTE PACYCTOB));
‘100°  (BenuuuHa
B3UMaeMol  3a

KOMHCCHH,
HCTIOJTHEHUE
CJIEJIKHA CPOYHBIM OTYETOM).

[None nenocrynuo ans cepsuca MFIX Trade c saBapst 2015




2.7. Tpynna Order Qty Data

I'pynma «Order Qty Data» omnpezessieT KOJTMYECTBO JIOTOB 3asiBKH WIIK CICIKH, HHPOPMAIHS 0 KOTOPBIX MEPENACTCsi B COOOIIICHHUH.
[Moxnst rpymmsl «Order Qty Datay onucans! B Tabmuie 7.

)
=
=
=
=
<

=

ﬂOHyCTI/IMbIe SJHAYCHUSA

Taomnuua 7

IIpumeyanue

38

OrderQty

Qty(10)

OOBeM 3asBKH WM CIOEIKH, BBIPAKECHHBIH B JIOTaX.

152

CashOrderQty

Qty

OObeM 3asBKM B €OUHHUIAX ICHEXKHBIX cpeacTB. Ilpmmedanue: ecnm [IpaBmnmamun
TOPTOB HE MPELYCMOTPEHO OOpaTHOE, IOIYCKAETCs 3all0JHEHHE TOJBKO OJHOTO M3
mojeir CashOrderQty (152) unmu OrderQty (38).

=>
769

=>
770

2.8. Tpynna TrdRegTimestamps

I'pymna «TrdRegTimestamps» omnpenensier Bpemsi peructpauuu 3asBkd B Toprosoit Cucrteme, mH(bOpMamus O KOTOpPOil mepenaercs B
COOOIIIEHNN.
[Mons rpymmsr «TrdRegTimestampsy onucansl B Tabuiie 8.

NoTrdRegTimestam

ps
TrdRegTimestamp

TrdRegTimestampT
ype

Hannune

H

v

NuminGroup

UTCTimestamp

Int

IlOl'lyCTl/lM])Ie SHAYCHUSA

'2' (Time In)

Tabnuma 8

IIpumeuanue

KomnuectBo anementoB B TrdRegTimestamps rpyme.

Perynupyomas/Toproasi  OTMETKa BpeMeHH. Hamnpumep: BpeMs PperucTpanuu
3ajBKM B TOProBoii cucreme. OOs3aTeNbHOE, €CIM KOJIMYECTBO DJIEMEHTOB B
NoTrdRegTimestamps rpyme >0.

Tum OTMETKH BpeMeHwu, ompexenenHod B TrdRegTimestamp(769) moe.
O6s3arensHOE, eciu KoimaecTBo 3eMenToB B NOTrdRegTimestamps rpymie >0.




2.9. Tpynna Financing Details

I'pynma «Financing Details» onpenensier Bpems peructpaiuu 3asBku B Toprosoit Crucreme, nHbOpMAIHsI O KOTOPO# IIepe1acTCsi B COOOIICHHH.
[Monst rpymmer «Financing Detailsy oncanst B Tabmuie 9.

Tabnuna 9

JonmycTumble 3HAYEHHUS IMpumeuyanue

Hannune

916  StartDate H LocalMktDate Hara pacueroB 1o mepBoit wactu craenku PEIIO, ¢ mepexogoM KOHTpOJs Han

o0ecrieueHreM OT MPOJaBIa K MOKYHATeI0 (TONIBKO I (POHIOBOTO PHIHKA).

917 EndDate H LocalMktDate Hara pacueroB no Bropoil yactu caenku PEIIO, ¢ mepexoJoM KOHTPOJS Haj
obecreueHrneM OT MOKymaTessi K IpoaaBiy (TOJBKO A7st (OHIOBOTO PHIHKA).
919  DeliveryType H int ‘3’ (Hold In Custody) Tun pacuera, mpu KOTOPOM oOecredeHre PHUHAHCOBOTO HHCTPYMEHTA OJIOKUPYETCS

Ha Bpems caenku PETIO (Tonbko 17t QOHIOBOTO PHIHKA).

2.10. Underlying Instrument

I'pynmna «Underlying Instrumenty npenocraBiisier JOMOTHATEIbHYIO HHPOPMALIUIO 0 (PUHAHCOBOM HHCTPYMEHTE.
[Mons rpymnosr «Underlying Instrumenty onucansr B Tabmuie 10.

Ta6muma 10

Ilone

JonycTumble 3HAYEHHUS Ipumeyanue

Hannune

311  UnderlyingSymbol H String HomonauTensHas WHGOpPMAnUs O (GUHAHCOBOM HHCTPYMEHTE (TOJNBKO LIS
(hOHIOBOTO PHIHKA).
<Underlying Stipulations> H (TosbKO U1 (POHTOBOTO PHIHKA).




2.11. Underlying Stipulations

I'pynma «Underlying Instrument» mpegocTasisieT TOMOJHUTEIbHYO HHOOPMALIUIO O TUCKOHTAX.

[Moxns rpynmsr «Underlying Stipulationsy onucanst B Tadmmme 11.

Tadmuma 11

I[OHyCTI/IM])Ie SHAYCHUA HpuMeqalme

Hannuune

887  NoUnderlyingStips | H NuminGroup Konm4ecTBO 5IEMEHTOB B TIpyIIe

(hOHIIOBOTO PHIHKA).

«Underlying Stipulations» (Tomabpko mist

888 | UnderlyingStipType @V String Tun guckonta. Ob6s3arensro, ecnu NoUnderlyingStips (887) >0. (tombko mms
(OHIOBOTO PHIHKA)
889  UnderlyingStipValu H String 3HaveHre AUCKOHTA. (TOJBKO I (POHIOBOTO PHIHKA)

®

3. CoobLeHnss ceCCUOHHOro YPOBHHA

C006H_[CHI/I5{ CCCCUOHHOI'O YPOBHA HCHOJIB3YIHOTCA JIA YCTAHOBJICHUSA FIX ceCCun, €€ IMOAICPIKKHU, KOHTPOJA COCTOAHHUA COCAUHCHUA U
BO3MOXXHOCTb BOCCTAHOBJICHUSA CECCUU B CIIydac cOoeB.

3.1. Logon (A)

CooOlmienne, THAMMUPYIOIIEE WM IMOJITBEPKAAIONIEe YCTAaHOBKH ceccHH. J[OIDKHO OBITh TEepBBIM COOOIIEHHWEM B KaXKIAOM ITOAKIIOYCHUU.
[epenaercs B 00e croponsl. [Tomns coobmenus: Logon (A) omucanbl B Tabauie 12. Ipu 3tom, ecrnu coobrierrne LOgon Oyaer HEKOPPEKTHBIM, HIIH
JIOTUH/TIapob OYAyT HEBEPHBIMHU, CEpPBEP HE MPHILIET HUKAKOTO OTBETa M COoenMHEHHE Oyaer pasopBaHo. OTBeTHOe coolOmieHue Logon B ciaydae
YCIIENIHOM aBTOpH3allMM, KaK MPaBWIIO, NMPUXOAUT HE MEHEee YeM depe3 5 CeKyHJ. DTO clelyeT YYWUTBHIBATh MPH HACTPOMKE BPEMEHH OXKUIAHUS
oTBeTHOTO LOQON’a Ha CTOPOHE KIIMEHTA.

IMpumeuanue: He TOMYCKAETCS UCIOIb30BaHie OAHOTO U TOro e SenderComplD Gosee oHOTO pa3a, HE3aBHCUMO OT THIIA CEPBHCA.



(=)
©
=

[IpenocraBnenne cepsuca COD npexycMoTpeHo B ABYX peXnMa: aBTOMaTHYECKOE CHATHE 3asBOK ITPH OTKIIOUCHHUHU HIIH MTOTEPE COCTMHEHHS C
TC , unu ynpasnsiemast aktuBanust COD npu ycranoBke FIX ceccun. B Hacrosiee Bpemst Ha ypoBHe TOProBoii cuCTeMbI MOAIEPKUBACTCS TOIBKO

<I'pymma «Header»>

98

108
141

554

925

1409

6867

EncryptMethod

HeartBtint
ResetSegNumFlag

Password

NewPassword

SessionStatus

CancelOnDisconnect
(CoD)

T O ole®l Haanuue

*

H

int

int
Boolean

String

String

int

String

I[Ol'lyCTﬂMbIe 3HaAYCHUSA

'0' (Her)

Y (Ja)
'N' (Her)

‘0’ (Ceccus akmueHa);

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

1141

BapHaHT NPUHYIUTEIbHOM akTUBAIMK 3ToH ycinyru. Tabnuna 12

IIpumeuyanue

Tun coodmenus = ‘A
Mertox mudpoBanus. Beerna conepuT HesamudpoBaHHbIE TaHHbIC.
Baxno: Hludposanne vHe noanepxkuBaercs Ha MOEX

WuTepBan oxumaHus TOProBEIX cOOOIIeHMI min coobrenuii HeartBeat.
Wupukatop, yKa3pIBAIOIIMK JODKHBI T 00€ CTOPOHBI COPOCHTH CUCTYHKH
COOOIIIEHHUH.

[Mapoms nonp3oBaters. (MakcumanbHasa gavHa — 10 cumBosoB)

Ha MOEX none AnaetcA 0653aTe/IbHbIM K 3aN0IHEHUIO

Hoeswlili napons 0aa SenderComplD(49). (MakcumaneHas 0auHa — 10 cumeonos)
Ecau ucrions3osanoce smo nosne, Mo rfocaedyowjue ceccuu  OOMKHbI
UCrnoanb308ame YyKA3aHHLIU 8 0QHHOM 10s1e Naposs 8 nose 554

Cmamyc 3anpoca Ha CcMeHy naponas. Mcnonesyemca 8 coobujeHusax
czeHepuposaHHbix cucmemoli 8 omeem Ha Logon(A) 8 KoOmopom yKa3aH
NewPassword(925)

3ameyaHue: ecqau HosbIl Naposab He NpuHAm cucmemoli (cepeep sepHyn 1409=3),
mo 8 nocnedyouux ceccusx e coobujeHuu Logon e none 554 cnedyem

ucnosb3osams npedsbldyuwuli ycrnewHo ycmaHoeseHH bl naposis.

Cepsuc Cancel on Disconnect (COD) asmomamuy4ecku CcHuUMaem 3aS8KU
nonszoeameneli npu OOCMUMCEHUU BpPemMEeHHO020 Mopo2a HeakmueHocmu,
OMK/YeHUU uau nomepe coeduHeHusA ¢ Topzosol cucmemoli, FIX cepsepom,
nomepeli e2co pabomocrnocobHocmu.

COD moxcem 6bimb ycmaHoeneH npuHyoumessHo 8 pexcume BK/1 uau BbIK/1 Ha
OCHOBAHUU PACHOPAHCEHUA hupMbI-y4aCmMHUKA Mop208 Uau o 8blbopy Ha smare
asmopu3ayuu.

Ecnu cepsuc COD npuHyouumesnbHO ycmaHossneH 8 pexcume BK/1 uau BbIK/I:




ﬂOHyCTI/IMbIe SJHAYCHUSA HpnMeanne

)
=
>
=
=
]

=

e [lone 6867 He snusem Ha cepguc COD. Omeem Ha Logon(A)
b6ydem codepicams 6 Text (58) coobweHue 06 owubke,
CB8A3aHHOU C 0OMKA30M U3MeHUMb cocmosiHue cepsauca COD.
Ecau cepsuc COD ycmaHasaueaemca no 6bib6opy (He noddepiycusaemca 6
Hacmosawee epems):
e Ecnu none (6867=A) npucymcmsyem & coobweHuu Logon(A),
mo cepsuc COD seasemca aKmusupo8aHHbIM 00 credyrouje2o
Logon (A)
e Ecau none (6867=A) omcymcmeyem 8 nepedaHHom Logon (A)
mo cepsuc COD He akmusupyemca

6936 LanguagelD H  String ‘R’ (PyccKuli A3biK) A3bIk coobwieHuli TC.

B cay4ae ucnosb308aHUA 3mo20o noAasa, omeem Ha Logon (A) 6ydem codeprame 8
E’ (Arenutickull A3bIK) Text (58) 00HO U3 credyrouux coobueHul :
"(262) A3biK ycnewHo usmeHeH"
"(261) A3bik HeAocmyneH"

"(260) HesepHblli KOO A3bIKa"

<I'pymma «Trailer»> (¢}

3.2. Logout (5)

Coo01enne, THUIIMAPYIOIIEE WIIH TTOTBEPIKIAIOIIECE 3aBEPIIICHUE CECCUU.

ITonst coobmmenust Logout (5) onmcansl B Tabnuie 13.
Tabmuma 13



ﬂOHyCTI/lMLIe SHAYCHUA Hpnmeqaﬂne

)
=
=
=
=]
<
=

<I'pymma «Header»>
58  Text
<I'pymma «Trailer»>

Tum coobmenns = '5'

String IIpuunHa 3aBepIIeHUs CECCUHU.

(@l==lie}

3.3. Heartbeat (0)

Coobuenune Heartbeat (0) ncronp3yercst Uit KOHTPOJIS COCTOSHHS COSIMHCHUSI.

Ecnu Heartbeat (0) cooGienne noceiiaercs B otBet Ha Test Request (1) coobmienue, To B iepBom - nosie TestReqID (112) nomkHO conepxaTh
unentudukarop Test Request (1) cooOrieHus, Ha KOTOPOE OHO SIBJISETCS OTBETOM. DTO HCIOJB3YETCsl JJISl TOrO, YTOOBI ONPEACIUTD SIBISICTCS JIN
Heartbeat (0) coobmienne orBetom Ha Test Request (1) coobmienwme.

ITosst coobrmenust Heartbeat (0) onrcanst B Tabmuie 14.

Tabmuna 14
L
E Jonycrumbie
E Tun y IIpumeuyanue
= 3HAYEHHSI
=
<I'pymmna «Header»> (0] Tun coobmenus = '0'
112 TestReqlD H String Wnentudurarop Test Request (1) coobuienust, Ha kotopoe Heartbeat (0) siBisiercst orBeTOM.
<I'pymma «Trailer»> (0]

3.4. Test Request (1)

Test Request (1) coobrienue BeI3bIBaeT/HHUAIIMUPYET/3anpaimBaet Heartbeat (0) coobienue ¢ mpoTuBomonokHoOi ctoporbl. Coobiienne Test
Request (1) mpoBepsieT MOpPSAKOBBIE HOMEpa WM TpoBepseT coctosHue coenuueHus. Ha Test Request (1) cooOrieHre MpOTHBOMONIOKHAS CTOPOHA
otBeuaer Heartbeat (0) coobmiennem, B kotopom TestReqID (112) — upentudukarop (1) coobuienus. Ions coodbmenus: Test Request (1) omucansr B
Tadaune 15.

Tabnuna 15



ﬂOHyCTI/IMLIe SHAYCHUA HpnMeqalme

<I'pymma «Header»>
112 TestReqlD
<I'pymma «Trailer»>

Tum coobmenns = '1'

String Unentudurarop Test Request (1) coobuieHust.

© oo Hannuue

3.5. Resend Request (2)

Coobmenne Resend Request (2) ucnonb3yercs Ui MHUIMUPOBAHUS MMOBTOPHOW MEPECHUIKH COOOMICHWH. DTa (YHKIHS HCIOJB3yeTCsl B
CIyJasix, eClii OOHApY)KEHO PaCcXOXkKICHHE B TIOPSIKOBBIX HOMEpax COOOIICHUI MK Kak (QyHKIUS rpoliecca nHumanu3anuu. [lons coobmenus Resend
Request (2) orucansl B Tabmuie 16.

Ta6uuna 16

I[Ol'lyCTl/lM])Ie SHAYCHUSA HpuMeqalme

)
=
=)
=
=
<

o=

<I'pymmna «Header»> (0] Tun coobmenus = '2'

7 BeginSegNo o SeqNum Howmep nepBoro cooOiieHust, KOTOPOe HY>KHO IOBTOPHO TepECiaTh.

16 EndSegNo (0] SeqNum Howmep nocneiHero coo0umieHust, KOTOpoe Hy>KHO MMOBTOPHO IIEPECIIaTh.
Eciu Hy»XHO 3ampoCHTh IIOBTOPHYIO MEPECHIIKY OJJHOTO COOOIIEHHSI, TOTIa
BeginSeqNo (7) = EndSegNo (16).
Ecin Hy»HO 3apOCUTh BCE MOCIIEAYIOIINE COOONICHH S, HAUYMHAs C
omnpeeneHHOro Homepa, Toraa EndSeqNo (16) = '0' (moka3biBaet
OCCKOHEYHOCTB).

<Ipynmna «Trailer»> o

3.6. Sequence Reset (4)

Coomienne Sequence Reset (4) uMeeT ciaeayronue pekKuMbI:
e Pexxum 3amonHeHus mpo6enoB (ucmonb3yercs noie MsgSeqNum);


http://btobits.com/fixopaedia/fixdic44/message_Resend_Request_2.html
http://btobits.com/fixopaedia/fixdic44/message_Sequence_Reset_4.html

e Pexum cOpaceiBanus cyeTunkoB (mojie MsgSeqNum urnopupyercs).
Pexxum 3anonHenus npodenos (Gap Fill mode) ucnonb3yercs kak oTBet Ha coobrienre Resend Request (2) B ciydae, eciid 0JHO UM HECKOJIBKO
COOOIIECHHH TOJKHBI OBITH TPOIYIIEHBI IIOTOMY, YTO:
e Ha npoTrshkeHUH HOPMAaJIBHOTO MPOIecca MOBTOPHON MOCHUIKKA OTIPABJIAIONIAS CTOPOHA MOXKET BBIOPATh «HE OTIPABISATH COOOIICHHS
(Hampumep, eciiu 3asiBKa HE aKTyajibHa);
e Ha npoTsHKeHHH HOPMAIBHOIO IMPOIEcca MOBTOPHOW MOCBUIKH MPOIYCKAIOTCA HOMEpa aJIMHHHUCTPATHBHBIX COOOIIEHHI (Harmpumep,
Heartbeat (0), Test Request (1)).
GapFillFlag (123) field = "Y" — cBuaeTEIBCTBYET O TOM, YTO HUCIIOJIL3YETCS PEIKHM 3aIIOTHEHHsI IPOOEIIOB.
Pexum cOpaceiBanust cuetyrikos (Reset mode) onrcan B pasaene COpoc NOPSIKOBBIX HOMEPOB COOOIIECHUHA.
IMosnst Sequence Reset (4) coobiienus onucanbl B Tabuie 17.

Tabnwuma 17

I[OHyCTI/IM])Ie SHAYCHUHA HpuMeqalme

)
=
=
=
=
<
=

<I'pynma «Header»> (0] ‘ ‘ Tun coobmenus = '4'

123 | GapFillFlag H Boolean Y (Pexxum 3anoyiHeHust | VIIeHTU(UKATOP, KOTOPBIN MOKa3bIBaCT MOJDKHO Jin coobiienne Sequence Reset
npobenoB (ucmosnb3yetcss moje | (4) 3aMeHsITh/3aMeniath aIMHHHUCTPATUBHBIC HJIM COOOIIEHHS OW3HEC YPOBHS,
MsgSegNum)) KOTOpBIE He OyIyT MOBTOPHO MEPECHUIATHCSI.
'N' (Pexxum  cOpackiBaHuS
cuyerunkoB (moxe MsgSegqNum
UTHOPUPYETCs))

36 NewSegNo o SeqNum ‘ ‘ HoBbli1 nopsiAKOBEIA HOMED.

<I'pymma «Trailer»> 0]

3.7. Reject (3)

[lepenaercst B 000Mx HampaBlIeHHX. YKa3bIBaeT HA HEBEPHO TEepeIaHHOE I HEIOIYCTHMOE COOOIIEHNE CECCHOHHOTO YPOBHS, TIPUIIIE/IIIEe OT
MIPOTHUBOMOJIOKHOW CTOPOHBI.
[Tepemaga 3T0T0 COOOIIEHUST CUTHATU3UPYET O CEPhE3HOH OMMOKe B coOMoAcHNH crienndukanmu. Hampumep, o He3amoTHEHHOM 00s3aTelTbHOM
nojie coobmenwus. [Tons coobmenus Reject (3) omucansr B Tabmuie 18.
Tabnuma 18


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

HOIIyCTI/lMLIe SHAYCHUA HpnMeqalme

)
=
=
=
=]
<

=

<I'pymma «Header»> (0] ‘ Tun coobmenus = '3'

45 RefSegNum e SeqNum MsgSegNum (34) oTkIOHSIEMOTO
coo0IeHusI.

371  RefTaglD H int ‘ Ter HEKOPPEKTHOTO MOJIS.

372 | RefMsgType H String(10) MsgType (35) OTKJIOHSIEMOT'O
co0O01IEHNS.

373 | SessionRejectReason H int '0' (HekoppeKTHBIit Ter) [puunHa OTKIOHEHUS.

'1' (IIpomymieHo 06s13aTeNIBHOE MOJIC)

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

'3' (HeonpemeneHHBbIH TET)

'4' (3HaueHHe AJIsI TOTO Tera HE YKa3aHo)

'5' (Vka3aHO HEKOPPEKTHOE 3HAUCHHUE JIIS 3TOTO Tera (3HaYCHHE BBIXOIUT 32
JIOMTYCTHMBIE TIPEIEIIBI))

'6' (HexoppeKTHBIN (hopMaT JaHHBIX [T 3HAYECHHUS)

‘7" (IIpo6iemsl paciuhpOBaH¥sL)

‘8" (IIpo6ueMbl oAIHCH)

'9" (IIpo6aemsr ¢ ComplD)

'10" (ITpo6Gauemsl ¢ mpaBmIbHOCTRIO/ToaHOCTRIO SendingTime)

'11" (HeKOppEeKTHBIHM THII COOOIICHHST)

'12' (ITpo6aemsr ipu Banmumarn XML)

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

'14' (Tern ompeienieHbl HE B COOTBETCTBYIOIIEM MOPSIIKE)

'15' ([Tostst TPyYIITIBI OTIPEETIEHBI HE B COOTBETCTBYIOMIEM MOPSIIKE)

'16' (HempaBHIIbHO pacCYUTaHO KOJIMIECTBO 3eMeHToB B rpyiie (NuminGroup))
'17' (3HayeHus moJisi, y KOTOpPOro Tui He "'data”, comepKut pasaenurens)
‘99" (Ipyroe)

58 Text H String CTpoKa C TeKCTOM,
OOBSACHSIOLIMM MIPUYHHY OTKa3a.

<I'pymnma «Trailer»> o ‘



4. CepBuc MFIX Trade

4.1. CueHapuu ycTaHOBNEHUsA U cbpoca ceccum

4.1.1 YcTaHOBKa coeauHeHus

Jis ycranoBku FIX coenunenus ¢ cepsepom MFIX Trade FIX-kiueHT qomkeH otpaButh coodienne Logon (A), B KOTOPOM yKa3aHbI JIOTHH H
naposib (SenderComplD u Password) x ToproBoii Cucreme. Ecmmu coobumienne Logon (A) xoppektHoe u ToproBas Cucrema aBTOpH30Bajia
nosb3oBatesst, ceppep MFIX Transactional ormpasnser FIX kiauenty orBetHoe Logon (A) cooOlieHue, KOTOpoe MOATBEpxkaaeT ycraHoBKYy FIX
coequHeHus. Kak mpaBuiio, 3ToT npouecc 3aHuMaeT 10 5 cexkyHa. [locne storo akuentop u mHunmarop FIX coennHeHus CHHXpOHM3UPYIOT CBOM
COO0O0IIIeHUs TOCPEACTBOM MPOBEPKHU NOPsSAKOBBIX HOMepoB (MsgSeqNum (34)) nepen TeMm, Kak OTIPAaBUTh KaKoe-HUOYAb COOOIICHHE.

Ecmu coobmenune Logon (A) He koppektHoe wim eciu ToproBas CucTemMa HE aBTOpH30Baja IoJib30BaTens, Toraa cepsep MFIX
Transactional3akpsiBaeT coeiuHeHNE, HE OTIIPABIISISI HUKAKMX OTBETHBIX COOOIICHH.

IHpumeuanue:

Kaotcowtit noeswtii mopzoewtit 0env FIX knuenm oonxncen omnpagname cooouienue Logon (A) ¢ nopaokoevim nomepom 1. Kasxcowlit paz npu
nosmopnom nooxntouenuu Kk cepeepy MFIX Transactional ¢ meuenue ona FIX kauenm oOonxcen omnpasnsme cooowenue Logon (A) c
NOPAOKOBLIM HOMEPOM, KOMOPbLil 001buie Ha 1, uem y nocneonezo cooduienus 8 ucxooauiem noze.

Ecnu FIX knuenm nowném cepeepy cooowenue Logon (A) ¢ ¢nazom ResetSeqNumFlag="Y’, mo on ne noayuum omuemwvt Execution
Report (8), omuocawuecs k coovimusnm, npousouwieouium 00 yCmano1eHuUs CeCCuul.

4.1.2 MexaHu3M nepeoTnpaBKu COOOLEHNI

B mporiecce nHANIMANH3AIMY WM TTOCe TOro, kKak FIX coennHeHne OBUIO HEOXKHIaHHO Pa30pPBAHO, MOKET BO3HUKHYTH CHUTYAIIHsI, KOTJIa OJTHA
u3 cropon (mwim cepeep MFIX Transactional mnm FIX kiaueHTt) moiydaer cooOlueHHe, Y KOTOPOTO MOPSIIKOBBIA HOMEpP OOIbIIE, YeM OXKHIACTCS.
OxumgaeMbIM MOPSAKOBEIM HOMEPOM BXOJIAIIETO COOOIIEHUS CUYMTACTCS TaKOM, KOTOPBIA Oo0JbIne Ha 1, 4eM y MOCJIeTHET0 COOOIIEHUS BO BXOSAIIEM
nore. B aToM ciydae cTOpoHa, MOJNydYWBINAs TaKoe COOOIICHHE JOJDKHA WHHUIIMUPOBATH MEXAaHWU3M IEPEOTIPABKU, OTIPaBHB coodmieHue Resend
Request (2), B koTopoM JTo/DKeH ObITh yKa3aH TUana3oH TMOPSIKOBBIX HOMEPOB MpoOMylieHHbIX coobmieHuit (BeginSeqNo, EndSeqNo). Hampumep,
MOPSIKOBBIM HOMED MOCIEAHETo MoaydeHHOro FIX kaueHToM cooOIieHus 10 MOTepU CBS3M POBHO S5, a TOCIE BOCCTAHOBIICHHUs CBs3H, cepBep MFIX
Transactional npucian coobmieare ¢ mopsAaKoBbIM HoMepoMm 10. DT1o 3Hauut, uro FIX kmueHT npomyctuia/morepsia ¢ 6 mo 9 coobmieHus. st
MoJIydeHus 3THX coobmenuit FIX knuent momken chopmupoBats Resend Request (2) coobrenne ¢ BeginSegNo (7) = 6 u EndSegNo (16) = 9.



Ecnu oxgna U3 CTOpOH moiiydnsia cOOOILEHHE C YCTaHOBJICHHBIM WM He3anoidHeHHbIM ¢iarom PossDupFlag, y koToporo mopsakoBblii HOMep
MEHBILIE, YeM OXXHIAEeTCs, TO 3TO CBUJAETEIBLCTBYET O CEPbe3HOH omuOKe. B 3TOM ciydae peKOMEHIYeTCsl 3aKpBhITh CECCHIO M 00paTUThCs K
aJIMUHHUCTPATOPY.

4.1.3 MpoBepka cocTtoaHuaA FIX coeanHeHuns

CooOmenne Heartbeat (0) ucnonb3yercs ayis monutopunra craryca FIX coeguHenust u ompezaeneHus mpoOenoB B MOPSAKOBBIX HOMepax
COOOIIeHUH, HANIpUMEp, B Cydae MOTEePH BXOJSANIMX COOOIICHMA. B mepuoa HeakTuBHOCTH, T.€. eciid B FIX ceccum He OBLIO OTHPABICHO HUKAKUX
JMaHHBIX HA TPOTSHKEHHH omnpeaencHHoro uHTepBana BpemeHu (HeartBtInt (108), 3amannoro B cekynaax), To FIX mpunoxenue dopmupyer u
OTIpABJISICT MPOTHBOIOIOKHON CTOpoHe cooOiieHue turna Heartbeat (0) , uroOsl mpoBepuTh cTaTtyc coeanHeHus. [IpOMEXYTOK BpEeMEHH, depes
KOTOpbIN nieproandecku popmupyercst Heartbeat (0) coobinenue, onpenensercst FIX knmuentom B Logon (A) coobimennu (mosie HeartBtInt (108)). Ipu
stom MFIX Transactional nomken cxomnupoBare 3nadenue HeartBtInt (108) moss ¢ Logon (A) cooOrmieHust U BepHYTh ero B orBetHoM Logon (A)
COOOIIEHUU. DTO 3HAYUT, YTO MHUIIUATOP M aKIENITOP CECCUH JJOJDKHBI HCIIOIB30BaTh OJJHO | TO ke 3Hadenue HeartBtint (108).

Ecnu ununmatopy Heartbeat (0) cooOrienust He IPUXOIUT B OTBET HH OJHO COOOIIEHUE HA MPOTKEHUH ONPEICTICHHOr0 MPOMEKYTKA BPEMEHU
(HeartBtInt (108), 3amanHOr0 B CeKyHAax + '"HEKOTOpoe MpHEMJeMOe BpeMs mepemaun"), Toraa oH Jgo/bkeH chopmupoBarh Test Request (1)
coobmnienue. Eciu u Ha Test Request (1) cooOlienue He moiiyueH OTBET B TeUCHUE omperenieHHoro nepuoaa Bpemenu (HeartBtInt (108), 3agannoro B
CeKyHJ1ax + "HEKOTOpoe mpuemMiieMoe BpeMsl mepeaadn'), Toraa CYUTAeTCs], YTO COSIMHEHUE TIOTEPSHO W HY)KHO MPEANPUHAMATL BOCCTAHOBIISFOIINE
MEpBIL.

414 COpoc nopsaaKkoBbIX HOMEpPOB COOOLEHIN

Kaxnwiii nens nepen Hauanom toprooro nHa MOEX aBromaTtnuecku cOpachiBaeT MOPSAIKOBbIE HOMEPA COOOIICHHM. DTO 3HAUUT, YTO KaXKAbIH
HOBBIN JICHb MOPSIIKOBBIE HOMEPA COOOIIEHH HAYMHAIOTCS ¢ 1.

B teuenue Toprosoro nHs FIX KIuEHT MOXKET 3alpOCUTh COPOC MOPSIAKOBBIX HOMEPOB coobmenuit (MsgSeqNum (34)) ¢ moMoIibio cooOIeHus
Logon (A) ¢ ycranosnerubiM iarom ResetSeqNumFlag (ResetSeqNumFlag = Y).Pekomenayercs mepen cOpocoM MOPSAKOBBIX HOMEPOB OTIIPABUTH
coobmenue Test Request (1) u noxxnatecst orBeTHOoro Heartbeat (0) cooOrennsi. IT0 BBHIOTHSAETCS UHULMATOPOM JUISI TOTO, YTOOBI YOSTUTHCS B TOM,
YTO OH MOJYYHJI BCE OTIIPABJICHHBIC €My COOOIICHUS, T.€. HU OJHO COOOIIeHUs He nmpomyieHo. [locne mony4yenus orsetHoro Heartbeat (0) cooOmienus
FIX knuent otnpasisier coodmienne Logon (A) B oty ke ceccuto ¢ MsgSeqNum (34) = 1 u ResetSeqNumFlag (141) = "Y'. MFIX Transactional nomxen
OTBETUTH TakuM e coobmeHnem Logon (A) ¢ MsgSegNum (34) = 1 u ResetSegNumFlag (141) = 'Y". Ilocie 3Toro cOpOC MOPSIKOBBIX HOMEPOB
CUMTAETCS YCIEITHO 3aBEPIICHHBIM M KKI0€ IMOCIIeAyIoIIee COOOIIeHNE OT JIF000H U3 CTOPOH OyAeT UMETh MOPSAKOBEII HOMEp 2.

Ha mpotspkenuun ToproBoro jHs, B ciydae, ecii MFIX Transactional He MoxeT KOPPEKTHO MOBTOPHO OTIPABUTh MPOIMYIIECHHBIC KIMEHTOM
coobmienus B orBeT Ha Resend Request (2) coobuienne, Hanpumep, B cliydae, €CJIM MPOU30MIE] COO ¥ HEKOTOPHIC MOTEPSHHBIC COOOIIEHUS HEb3s



BoccTaHOBUTH, Toraa MFIX Transactional mpeanaraeT yBeIu4nuTh MOPSIKOBBIA HOMEP COOOIIEHHUH (C BOZMOKHOM MOTEpEi TaHHBIX) M MPOJIOJDKHTD C
Hero, T.e. hopmupyer coodmienue Sequence Reset (4) ¢ GapFillFlag (123) = N (Sequence Reset) u NewSegNo (36) = <HOBBIf MOpsAAKOBBII HOMEP>.

Ilpumeuanue:
Echu knuenm unuyuuposan 3anpoc copoca nopaokKoevlx HOMEPO8 6 medeHue mop2o6020 OHA, MO éce Hakonjenuvle cepeepom MFIX

Transactional u ewe ne 0ocmasnennvie cooduenus He 6yoym 00CmagsieHbl KIUeHN).

4.1.5 3aBepuieHue FIX ceccun

KoppekTtHbiM 3aBepiiienuemM/3akpbitieM FIX ceccun cumraercs oomen Logout (5) cooOmieHnsaMu MeX 1y HHUIIHATOPOM U akientopom. Jpyrue
CTIOCOOBI 3aKPBITHS/00PhIBA CECCUHU JAOJDKHBI PACCMATPUBATHCSA KaK HEKOPPEKTHBIE U TaKHe, KOTOPhIE IPUBOIAT K OIIHOKE.

Pexomenmyercs nepen otnpaskoii Logout (5) coobuienust yoOeauThesi B TOM, YTO HU OJHO COOOIIEHUE HE TIOTEPSIHO U HE MpomyIneHo. [y aToro
WHUIMATOP 3aKPBITUS ceccur oTpanisieT coodmenue Test Request (1) u xaer orBerHoro Heartbeat (0) cooOmienwus.

ITepen Tem, Kak pa3opBaTh COCIUHEHHE, MHUIIMATOP 3aBEPIICHHUsS CECCHH JOJDKCH MOA0KAaTh moarBepkaatoniee Logout (5) coobieHue ot
aKnenTopa. JTo JaeT BO3MOXKHOCTh aKLENTOPY yOEAUTHCS B OTCYTCTBUH TOTEPU COOOIICHWN WIIM BBIMOJHUTH 3aIpPOC MEPEOTIPABKU MPOITYIIEHHBIX
cooOmIeHUH, eciau 3T0 HeoOxoauMo. Ceccusi Tak)Ke MOKET OBbITh 3aBEpIlCHA, €CIIM Yepe3 COOTBETCTBYIOIIMN MEPUOJT BPEMEHHU aKIENTOp HE MPUCIIA
otBeT Ha Logout (5) coobrienue.

IToce ornpasku Logout (5) cooOrieHus, WHUIIMATOP 3aBEPIINCHHs CECCHH HE TO/DKEH IMOChLIaTh HHKAKOTO COOOIICHHS TMOKa aKIeNTOop
3aBEepIICHUS CECCUU HE MOMPOCHII 3TO CHIeNaTh mocpeacTBoM coobienus Resend Request (2).

4.1.6 MNepeycTaHoBKa ceccum nocne co6on

HmeroT MecTo cienyronre MEXaHu3Mbl TIEPEYCTaHOBKU CECCHU:
1. Ecnu npu pa3pbiBe CBSI3U HE MPOMU30ILIO IMOTEPH JIOTOB HA CTOPOHE KITMEHTA, TO IS BOCCTAHOBIICHUS CECCUH U TIOYYEHUSI COOOIICHHUH,
HaKOIUICHHBIX Ha CEpPBEpe, PEKOMEH/IYETCs CIIEAYIONIasi TIOCIeI0BATEILHOCTD ACHCTBHA:
a. Ornpasute Logon (A) coobrienue ¢ mopsakoBeiM HoMepoMm (MsgSegqNum (34)), kotopsiit Gosbliie Ha 1, 4eM y MOCIESIHETO
COOOIIEHHUS B UCXOJIAIIIEM JIOTE,;
b. Ecmu B orBer monyueno Logon (A) coobmeHue ¢ nopsakoBeiv HoMepoMm (MsgSeqNum (34)) Gosblie, 4eM OXKHIAEeTCs, TOTa
otnpaBuTh Ha cepBep Resend Request (2) cooOrienue C ykazaHueM Iuana3oHa MOPsAKOBBIX HOMEPOB IMOTEPSIHHBIX COOOIICHHI.
c. CepBep OTIPABHT KIMEHTY BCE COOOIIEHUS M3 YKAa3aHHOTO JAUANa30Ha OPSIIKOBBIX HOMEPOB U TIPOJIOJIKHT HOPMAITBHYIO paboTy.



2. HpI/I BO3HHMKHOBCHHUH CGpBCSHOfI OI_HI/I6KI/I, HpI/IBO,Z[HH_Ieﬁ K YaCTUYHOMH HJIN ITOJTHOM IOTEPE KIMEHTOM JIOI'OB, PEKOMEHAYCTCA HMCII0JIb30BaTh

OIWH U3 CICAYIOIUX CI10co00B BOCCTAHOBJICHHS CECCHUU:

a. 1 cnoco0:
I.  Ortmpasutsk Logon (A) cooOrienue, B kotopoM MsgSeqNum (34) = 1 u ResetSeqNumFlag (141) ="'Y";
ii.  Tlocie ycTaHOBJIEHHUS CECCHU 3AIIPOCHUTH CTATYC BCEX MHTEPECYIOIIUX 3asgBOK coobmienrem Order Status Request (H);
b. 2 cnoco6:
i.  Ormpasuts Logon (A) coobmienue, B kotopom MsgSeqNum (34) = 1;
ii.  Ecam B otBer momyuerno Logout (5) coobrmienue ¢ Text (58) = “MsgSeqNum too low, expecting X but received Y,
toraa ornpasuth Logon (A) coobiienune, B kotopom MsgSegNum (34) = X.
lii.  OtmpaButh Ha cepBep coodOmenne Resend Request ¢ ykasaHumem jauama3oHa MOPSAKOBBIX HOMEPOB MOTEPSHHBIX
COOOILLIEHUN.
iv. CepBep OTHpaBUT KIHEHTY BCE COOOIIEHHS W3 YKA3aHHOTO JHMAaIlla30HA IMOPSIKOBBIX HOMEPOB H IPOJOJIKUT
HOPMAJIbHYIO paboTy.

—Ucknwueno ¢ 24 maprta 2016 1.

4. Tlpu HepoctynHOCTH ocHOBHOTO cepBepa MFIX Transactional HysxHo:

1. TloaxmrounTbes K pesepBHOMY cepBepy MFIX Transactional;
2. IIpomomxuth paboTy ¢ pe3epBHBIM CEPBEPOM B COOTBETCTBUU C I1. 1 HACTOSIIETO pa3zena.

Ilpumeuanue:

MFIX Trade cepsepvt o0veounenvt 6 3epKaibHble RApPbl, KOMOPBIE CUHXPOHUSUDPYIOM MEMNCOY CO00il NOpsadKosvle HoMepa
COo0OWenull, NOIMOMY NPU NEPEKNAIOYEHUU MeNHCOY CePEepamu napbl HYMCHO RPOOOaNcamb nopaokoevie Homepa (MsgSeqNum)
cooouweHuil.

Iapur cepsepos u napamempuvt nooxknovenus ykazanol na Web caiime Mockosckoii oupiicu. 3a 0ononnumensvhoii ungopmayuei
Heo0x00umo oopawamsca no adpecy help@moex.com.

Ilpu nedocmynnocmu 00HO020 U3 cepeepos NApvl HACHIOAMENbHO PEKOMEHOYemca 60CCMAHAGNUBANMb CECCUI0 HA €20 3ePKANbHYI0
Konur. Imo obecneuusaeme HAUIYLUWIUTIU CAMbLIL ObICIMPDLIL CUEHAPULL NOOKTIOUEHUSL.

Cepeucot MFIX Trade Capture u MFIX Drop Copy pabomarom kascowlit Ha nape He3a6UCUMBIX CEPEEPO8, MexHCOy KOMOpbIMU He
npeoycmompena CUHXPOHU3AUUA cocmoanusa ceccuil. /lna obecneuenus omkKazoycmoudueoCmu HACMOAMENbHO PEKOMEHOYemcs
ycmanagnueamsv ROOKIIOUEHUA O0OHOBPEMEHHO K 08YM IK3EMRUAAPAM CEPBUCA, YMOObL COXPAMUMb 603MONCHOCMb NOIYYEHUA
OAHHBIX NPU HEOOCMYNHOCMU 00HO20 U3 HUX.



mailto:help@moex.com

4.2. CoobueHunsa oT KNneHTa K cepBepy

4.2.2 New Order - Single (D)

Cooo6mienue New Order - Single (D) ucnionb3yercst st pa3MeIieH st HOBOM 3asSBKH.
[Mosst coobmienust New Order - Single (D) onucanst B Tabmwuie 20.

Ta6mnuna 20
2
=
E Jomycrumele 3HaYECHUS IIpumeyanne
u
=
<I'pynma «Header»> (0] Tun coobmenus = 'D'
11 ClOrdID (0] String (20) YHUKaIbHBIN 10JIb30BaTEIbCKUI nieHTUUKATOp 3asBKH,

YCTaHOBHeHHLIﬁ TOpl"yIOH.IefI Opl"aHPI3aLII¢IefI WJIn  HUHBECTOPOM,
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ﬂOHyCTI/IMLIe SJHAYCHUA HpnMeanne

o
=
>
=
=
<

=

HMHTEPECHl KOTOPOT'O MPEACTABISACT MOCPEAHUICCKAS OPTaHU3aIHS.
[MpuMeuanue: coAepKUMOE OSTOrO MO 3aHOCHUTCS B  IOJE
BROKERREF 3asBku B Tabmumax Topropoit CucteMbl. Y TOYHSHTE y
cBOero Opokepa (opMaT ITAHHOTO TIOJISI B COOTBETCTBHH C IPaBHIIAMH
Opoxepa.

Ipumeuanne: Ecau 3anpocst New Order Single (D) wam Order Cancel/
Replace Request (G) wim Order Cancel Request (F) mpuxomsr ot
oaHOTOo M Toro )Xe SenderComplD B KOPOTKHIA MPOMEKYTOK BPEMEHH,
TO UX 00pabOTKa MPOM3BOANUTCSA CHHXPOHHO Ha ydacTke FIX cepsep —
SITPO TOPTOBOM CUCTEMBI: MOCCIYIONIUI 3aMPOC HE OTIIPABISICTCS MOKa
He OymeT MOJIydeH OTBET HA MPEIIICCTBYIOMIMH 3ampoc. TUmumdHOe
BpeMsl OKHJaHHUS OTBETa COCTaBseT 250 MUKPOCEKYH, OJHAKO MPH
9TOM MEXKIy BpPEMEHAMH JOCTAaBKH IPUKA30B B SAPO BO3HHKACT
MPOMEXYTOK NPUMEPHO TaKOM ke BelduuuHbl. [l yckopeHus
JIOCTAaBKH HECKOJBKUX COOOMICHHH 1O sapa TOPTOBOW CHCTEMBI
PEKOMEHAyeTCs HWCIOIbh30BaTh Heckodbko FIX ceccmit m m3berathb
OTIIPaBKH Yepe3 OJHY CECCHIO TPUKA30B C WHTEPBAIAMH MEXIy HUMH
MeHee 300 MUKpOCEeKYHI.

<I'pymma «Parties»> H CropoHnsl 3assBKU. OOBIYHO CONEPKUT KOJI KIIMEHTA.

IIpumeuanne: Crenyer nepenaBaTh KOJA KIHMEHTA TOJNBKO IS
KIIMEHTCKHX CcueToB Opokepa. Koj KimeHTa 11 COOCTBEHHOTO cuera
Opokepa OymeT NPOWUTHOPUPOBAH TOPTOBOWM CHCTEMOW M He Oymer
nepeiad B coobueHusx Execution Report, kpome nepBoro cooOieHus
JUIS 9TOU 3asiBKU.

1 Account O* | String (12) TOproBeIil CYET, B CUET KOTOPOT'O MOAETCS 3asBKA.

111 MaxFloor H Qty MakcuManbHOE€ KOJMYECTBO JIOTOB B Tmpefaenax o0bema 3asiBKH,
KOTOpoe OyzAeT Moka3zaHo Ha Oupxe B J000i MOMeHT Bpemenu (s
3asBOK THIIA AicOepr).

526 SecondaryClOrdID H String(12) Conepxxumoe srtoro mousist 3aHocurcsi B mone EXTREF 3asBku B
tabnuuax Toprosoit Cuctemsl. YTouHsiiTEe Yy cBOero Opokepa ¢opmar
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I[onycran,le SJHAYCHUA

IIpumeyanue

JIAaHHOT'O TI0JIS1 B COOTBETCTBHH C MpaBHiIaMu Opokepa.

386

NoTradingSessions

O*

NumInGroup

1 (ooun snemenm ¢ epynne)

KomuuectBo anementos B rpymme TradingSessionlDs. I'pynma gomkaa
COJIEpIKaTh OJWH 3JIEMEHT, HHA4E 3asBKa OyJeT OTKJIOHEHA.
[Ipumeuanne: moist 386 u 336 00pa3yrOT TPYMITy W JOIDKHEI CIEIOBATH
B COOOIIEHNH CTPOTO JAPYT 3a APYroM, MEKAYy HUMH HE TOJDKHO OBITH
HUKaKUX APYTUX HOJIEH.

336

=> TradingSessionID

0*

String(4)

Wnentndukarop ToproBoil ceccuu. B kauectBe wupeHTHUKATOpa
TOProBoi ceccuu uctois3yercs pexum Topros (SECBOARD).

<['pynma

«Instrument»>

B cocra rpymmer Bxomur mome Symbol (55), wumenTH(uKaTOp
(mHAHCOBOrO  HMHCTPYMEHTa. B KadecTBe  HIeHTHU(HUKATOpa
¢urancoBoro mHcrpymeHTa ucnonedyercsi SECCODE*. FIX cepsep
MpOBEpsIeT, 4YTO KoMOmHammsi moieir 336 m 55 yka3pBalOT Ha
CYILECTBYIOIIMA HMHCTpYMEHT. Eciu coOTBETCTBHS HE HAMAEHO, TO
3asiBKa OTBEpraeTcs ¢ coobuiennem o6 omubke Unknown Security

54

Side

char

1" (TToxyrika)
2" (llpomaxa

Hanpasnenue 3asBku.

B cmywae cpmenkm mO CBON HHCTPYMEHTY (BaJIIOTHBIH PBIHOK),
HampaBlIeHHE YKa3bIBae€TCS IO CIOT CJenke ¢ Oojee Mo3aHEH
pacyeTHOM aToi.

60

TransactTime

UTCTimestamp

Bpemst hopMUpOBaHHSI 3TOTO COOOIICHUSI.

<I'pynna

«OrderQtyData»>

O0beM 3asBKH, BHIPQKEHHBIH B JIOTAX.

40

OrdType

char

'1' (PeIHOYHAS)

'2' (JlumuTHas)

‘W' ([To cpenHeB3BEIICHHOW IIEHE)
(TONBKO 715 POHIOBOTO PHIHKA)

Tun 3asBku. [Ipumevanue:

1. PoIHOYHBIEC 3aBKU «B AyKI[HOH 3aKPBITHS» aKTUBHPYIOTCS BO
BpeMmst (pa3bl cOopa 3asiBOK ayKIIMOHA 3aKPBITHS.

2. PhiHOYHBIE 3asBKH OCTAIOTCS AaKTUBHBIMH BO  BpeMs
AYKIHOHOB OTKPBITUS/3aKPBITUSI O WX OKOHYaHus. He
Y/IOBIICTBOPEHHBIE MOJHOCTHIO PHIHOYHBIE 3aSBKU OCTAIOTCS
AKTHBHBIMH B TIEPHOJIE TOPTOB MO IIEHE ayKIIHOHA 3aKPbITHS

3. PbIHOYHBIM 3asBKaM, OTIPABICHHBIM BO BpeMs Iepuoja
TOProB MO IIEHE AayKIHOHA 3aKpPBITHS IPHUCBAWBAETCS IEHA
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I[onycran,le SJHAYCHUA

IIpumeyanue

ayKiuoHa. l[eHa ayKIMOHa HE BO3BPAIIAeTCS B OTBETHOM
coobmennn Execution Report / New u yka3piBaeTCsi TOIBKO
[PH MOJIyYEHUH COOOIIEHHS O CHEIKE MO TAKHM 3asiBKaM.

4. B Hacrosimee BpeMsi He JOCTYIIHBI PHIHOYHBIE 3asIBKHU IIO CBOII
WHCTPYMEHTY (BaJIOTHBINA PBIHOK).

5. HekoTopble THIBI 3asBOK MOTYT OBITH 3aIPEIICHBI IS
OIPEEIICHHOTO MOJIB30BATENS Yepe3 mpasa gocryna K TC

423

PriceType

int

'l' (B mpoueHTax OT HOMHMHANA)
'2' (3a exuHMIly HEHHON Oymaru)
'9' (1ox0IHOCTB)

Tun 1eHs! 3asBKH (TOJIBKO JUIst (POHAOBOTO PHIHKA).
IIpumeuanue: [Ing 3asBok PEIIO c IIK yka3siBaetcs kak craBka PEIIO

44

Price

Price (9)

Ilena 3asBkM, HCHOONB3yeTCs I JHMUTHOM 3asBku. Iloxe
00s13aTeNbHOE, €CIIM 33JaH0 B 3asBKe. J{JIs1 pHIHOYHBIX 3a5BOK JOJDKHO
ObITh 3ammostHEeHO 0.

[Ipumeuanne: mis pexmma toproB PEIIO ¢ IIK B mone mneHs
yka3piBaercsi craBka PEIIO a1 naHHOTO HHCTPYMEHTA.

MaxkcuMainbHas JIdHa 3TOro mojs — 10 CMMBOJIOB, BKIIFOYasi CHMBOJI
NECSITHMIHOM TOYKH. 3asBKH C I[EHOH, HE COOTBETCTBYIOLICH
MUHHMAJIbHOMY IIIATy IIEHBI, OTBEPTaOTCS.

5202

TradeThruTime

char

dnar npusHaka 3aABKM «B ayKUMOH 3aKpbITUA». (TONbKO And
$OHA0BOrO pbiHKA, 415 3aABKM B AYKLIMOH 3aKpbITUA)

59

TimelnForce

char

‘0" (HeiicTBUTENBHA B TCYCHHE JTHS)
'3' (CHATB OCTaTOK)
'4' (TToJHOCTBIO UITH OTKIIOHUTB)

Bpemst neiicTBusi 3asiBKH, ONpENENsieT, Kak JOJro 3asBKa SBISIETCS
JeiicrButensHOM. OTCYTCTBHE 3TOrO MOJII HMHTEPHPETUPYETCs, Kak
«JleficTBUTENIbHA B TCUCHUE THS.

Ilpu sTOM, ecnu 3asBKa MOJaHa B NPEATOPTOBBIA IMEpUOA WM B
MOCTIETOPTOBBIA  TEPHOA, TO € aBTOMAaTHYECKH BBICTABISECTCS
COOTBETCTBYIOIIMM THUII B TOPrOBOM CHUCTEME U OHA TOPIYETCs
COOTBETCTBEHHO I10 IIEHE OTKPBITHS WIIH 10 IIEHE 3aKPhITHS.
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ﬂOHyCTI/IMLIe SHAYCHUA

IIpumeyanue

168

EffectiveTime

UTCTimestamp

Bpewms aktuBaiuu 3asBkH, BeipaxkeHo B UTC (Tombko st pOHIOBOTO
PBIHKA).

528

OrderCapacity

char

'P' (Ipuamuman/Tnasa)

JlesaTepHOCTD (DPUPMBI, Pa3MECTHBIICH 3asBKY.

Komounamus: OrderCapacity (528) = 'P' u OrderRestrictions (529) = '5'
WCIOJB3YETCSl sl OINpeAeNieHus 3asiBKM MapkeT Melikepa wWin
CIICIUANKCTA 110 LIEHHBIM GyMaram (TOJbKO sl (JOHIOBOTO PHIHKA).

529

OrderRestrictions

MultipleValueStr
ing

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

OrpaHuueHus 1o 3asBKe. Moxet COAepXKaTh Habop
OIpaHUYECHUNH/MHCTPYKIUH, pa3eeHHbIX IPOOEIOM.

Kom6unarus: OrderCapacity (528) = 'P' u OrderRestrictions (529) = '5'
UCHONB3yeTcs MO ONpeleieHHs 3asBKu MapkeT Melikepa WM
CIIENUANNCTA 10 LIEHHBIM Oymaram (st QOHIOBOTO PHIHKA).

1090

MaxPriceLevels

int

1 (1o oonoii yene)

Makcumanvroe KOIUYECmMBO YeHOBLIX yposHel O cOeloK no 3mou
sanexe. O3nauaem, 4mo 3as6Ka O0JICHA MOP2OBAMbCS NO OOHOU YeHe.
Ecnu none 6 3aaske ne ykasawo, wucio yeHOGblX YPOGHEU CHUmMAaemcs
HeOo2PaHUYeHHbIM.

<I'pymma «Trailer»>

(¢}

4.2.3

Order Cancel Request (F)

Cooomenne Order Cancel Request (F) ncrionb3yercst 1jist OTMEHBI/CHATHS paHee pa3MEIICHHOM 3asiBKH.

[Mons coobmmenust Order Cancel Request (F) orucanst B Tabmuie 21.

)
=
=
=
=
]

==

IIOHyCTI/[M])Ie SHAYCHHUSA

Tabnuua 21

IIpumeuanue

<I'pynma «Header»>

Tun coodmenus = 'F'

41

OrigCIOrdID

< O

String (20)

[Tosnp30BaTenbCKuil MASHTU(GUKATOP 3asBKH, KOTOPYIO HAIO CHSATh. YCIOBHO
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obs3aTenpHOE, ecn He ykazaH OrderID..

IIpumeuanme: npu o00pabOTKe MNpHKa3a Ha CHATHE WIH W3MEHEHHE 3asBKU

BO3MOJXXHBI CJIIEAYIOINE CUTYAlUN:

1.

MFIX Trade cepBep Hales COOTBETCTBHE MEXK/Y YKa3aHHBIM B 3alpOCE
OrigCIOrdID u 6GupxebiMm HOMepoMm 3astBku  OrderlD  (37), wm
Oup>keBO HOMEp COOOIICH B 3ampoce. 3arpoc Ha CHATHE OTIPAaBIACTCS
0 OUPIKEBOMY HOMEPY B SIPO TOPTOBOM CHCTEMBbI, KOTOPOE MPOU3BOAUT
MOWCK AKTHBHOW 3asBKH, HOMEP KOTOPOIl COBMAgaeT C YyKa3aHHBIM B
3ampoce Ha CHATHE WM M3MEHEHHE, U KOTOPYI0 Pa3pelieHO0 CHUMAThH
nanHoMy monb3oBarento (SenderComplD). Eciu 3asiBka He HaiineHa, TO
BO3BpalllaeTcsi OTKa3 ¢ KoJOM ommOku W Tekctom Ttumna (219) He
HaiiieHo 3asBOK Juisl cHsTus. Henb3s cuumath: 0. Ecnm 3asBka cHsATa
WY UCTIOJIHEHA, TO BO3BPALIAETCS CTPOKA C YKa3aHHEM CTaTyca 3asBKH.

Ha MFIX transactional cepsepe He HaiieHO GUPXKEBOrO HOMEpa 3asBKH
s ykazanHoro B 3ampoce OrigClOrdID. 3ampoc oTkoHsIETCS C
ykazaumem B mone Text 58=can't find order (Bcerma na aHrmHMiicKoM
SI3BIKE).

Ecnu 3ampockl Ha perucTpanuio WM HM3MEHEHHEe / OTMEHY 3asBKH
OPUXOJAT OT oJHOTOo 1 Toro ke SenderComplD ¢ mMansiMu HHTEpBaTaMU
BPEMEHH, TO HX HCIOJHEHHE IPOUCXOAMUT IMOCIEIOBATENbHO, U B
CHHXPOHHOM pexxuMe Ha ydactke oT FIX cepBepa 1o sigpa ToproBoit
CHCTEMBI, TO €CTh IMOCIEAYIOIMIA NpUKa3 He OTIPABISETCS 0 TeX Iop,
IoKa KOJOM cepBepa He Oyner moiydeH u obpaboTaH OTBET Ha
TIpeAbITyni npuka3. Eciu peructpamust HOBOH MM U3MEHEHHE 3asBKU
OBUIO YCIIEIIHBIM, TO NPH OOpabOTKEe MOCIEAYIOIEero NpuKasa Ha ee
cuatue win usMmeHenwe c ykasanueM OrigClOrdID Oyner Haitnen
Oup>keBOi HOMEp 3asBKU M 00paboTKa mpousoiiaer mo Bapuanty 1. Eciun
B pErucTpaluyd HOBOM WM 3aMeHe 3asfBKH OyAeT OTKa3aHO, TO
Oup>xeBOro HOMepa HOBOW 3asfBKM He Oymer u  obOpaboTka
MOCTIETYIOMETO TpHKa3a Ha CHATHE WM 3aMEHY HECYIIEeCTBYIOUIECH
3asBKH [IPOU30UET IO BapHAHTY 2.



37 | OrderID % String (12) Bup:keBoit HOMep 3asBKH, KOTOPYIO HAIO CHATH. Y CIOBHO 00s3aTEIBHOE, €CIH HE
ykazano none OrigClOrdID (41). Ecnmm mone OrderID ompeneneHo, To 3Ha4eHHE
moxtst OrigClOrdID urHOpHpyeTcs.

Custre 3asBKH ApyruMm noss3oBareneM (SenderComplD) Bo3MOXKHO TOIBKO MPH
yKa3aHUH 3TOTO TIOJIS.

11 | ClOrdID o String(20) VYuukaneHblit unentudukarop cooduienus Order Cancel Request (F) - 3anpoca Ha
CHATHE 3a5BKH.
3ameuanue: copepxkumoe 3Toro noist 3anocutcs B node UPDORDERREF 3asBku
B Tabmmmax Toprosoit CHCTEMBI
3anpenieHo McNnoib30BaTh CHUMBOJ ‘#’ Kak NEPBBIM CUMBOJ B CTPOKE MOJIS
CIOrdID (11) mms coobmenmii Tumoe Order Cancel Request (35=F) u Order
Cancel Replace Request (35=G).

IIpu Hanuuum cuMBoda ‘#° B Hadaje CTPOKH Hois 11 mpukasel Ha CHATUE U
N3MEHEHHE 3aBKH OyIyT OTBEprarhCs C OTHPAaBKOH OTBETHOTO COOOIICHHUS THIIA
Reject (35=3).

BbI MOKeTe MCIONB30BaTh 3TOT CUMBOJ B JIIOOBIX APYTHX MO3HUIMSX 3TOH CTPOKH,
KpoMe caMOH MepBoi.

54 | Side O char '1' (TTokymka) HanpasnenHocTs 3asBku. O0s3aTENbHO B COOTBETCTBHH C TpoTokoioM FIX.
2" (TIpomaxa) HrHopupyeTcs npu 00padoTKe.
60 | TransactTime o UTCTimestamp Bpewms ¢opmupoBanus 3amnpoca Ha cHITHE 3agBKH. OOs3aTENEHO B COOTBETCTBUU

¢ mportokoioM FIX. UrHopupyeTcs mpu o6paboTKe.
<Ipymma «Trailer»> o

4.2.4 Order Cancel/Replace Request (G)
CoobuieHne Order Cancel/Replace Request (G) ucnonbsyerca ana MameHeHus napameTpos 3aasBku. ObpaboTtka npukasa Order Cancel/Replace Request (G) —
aTOMapHasA onepaumsa, To ecTb Apyrve MpuKasbl He MoryT obpabaTbiBaTbCA MeXAy CHATUEM WMCXOAHOW 3aABKM W perucrtpaumert Hosol. Bpema obpaboTku
coobueHuns (Bpema oxunpgaHua oteeta) Order Cancel Replace npeBbiwaeT Bpemsa OXuMAaHMA OTBETA NPU pPerncTpaLymmM HOBOWM 33ABKM, HO MEHbLUe CYMMapHOro
BpemeHM 06paboTku napbl npmkasos Order Cancel Request + New order single. CpeaHee Bpems goctaBku npukasa Order Cancel Replace oT KaneHTa BO BXOAHYHO
ouepeapb A4pa TOProBol CUCTEMbI HE OTIMYAETCA OT BPEMEHM A0CTaBKM NpuKasos apyrux Tunos (New Order Single nnm Order Cancel Request).

3TOT 3anpocC UMeET CAeayloLLMe OrpaHUYeHNs, KOTopble MOTYT BbITb CHATbI UK M3MeHeHbI B Byaywmx Bepcusax MFIX Trade:
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YacTUYHO UCMOSIHEHHbIE 3aABKU He MOTYT BbiTb M3MeEHEHbI. [pU NOMNbITKE U3MEHUTb YaCTUYHO MCMNOJIHEHHYIO 3aABKY NOJ/Ib30BaTe b NOJYYUT cooblieHne
Cancel Reject c KoOM OTKa3a TOproBoi cuctembl B cTpoke nons Text (58) pasHbim 900. Popmat cTpokm B none Text(58) noctosHEH, HO UMeET [iBa BapuaHTa
[ONA PYCCKOTO M aHFIMIACKOTO A3bIKOB OTBETOB TOPrOBOM CUCTEMbI.

OcTaToK 3a8BKM CHMMAETCA TONbKO Npwu 3HaYeHuu noasa CancelOrigOnReject (9619)=Y 1 He cHUMaeTCA NPU APYIUX 3HAYEHMAX UKW OTCYTCTBMM 3TOTO MONS.
Monb3oBaTenb, co3aasLmi, cHATyo npu CancelOrigOnReject (9619)=Y 4aCTMYHO MCMNOSIHEHHYIO 3aABKY , NOAy4YUT coobuleHne Execution Report / Canceled
co 3HayeHnem nona ClOrdID(11) u3 coobLieHms, KoTopoe NPUBENO K NOCTaHOBKE CHUMAEMOM 3aBKU.

3asBKM CO CKPbITbIM KOJIMYECTBOM He MOTYT 6bITb M3MeHeHbl. Micnonb3yiiTe pasgenbHble 3anpockl Order Cancel Request n New Order single.

3aABKM «B ayKUMOH 3aKpbiTusa» 1 3aaBkn PEMO c LK He moryT 6biTb M3MmeHeHbl. Mcnonbayiite pasgenbHble 3anpockl Order Cancel Request n New Order
single.

Bbl MoXKeTe M3MeHUTb LeHy 3asaBku (44), konmyectso (38), unu none SecondaryClOrdID. [pyrve napameTpbl 3adBKU B MPUKa3e Ha U3MEHEHME AOJIKHbI
COBMaAaTh C MapameTpaMm U3MEHAEMOWM 3aABKM .

MN3meHeHHan 3aABKa Bcerga TepsaeT NnpMopuTeT No BpeMeHM NOCTAaHOBKM.

MN3meHeHHOW 3asaBKe NpMcBanBaeTca HOBbIN bupkesoit Homep OrderlD (37) u HoBoe 3HayeHne nons MDEntryID (278).

CooblueHus, coaepKalime Noas, He yKasaHHble B Tabanue HUXKe, OTBepratoTcs.

Ecnn 3asBka m3ameHeHa npukaszom SenderComplD, He cosnagatowmm ¢ SenderComplD npuKasa Ha ee noctaHoBKy, To SenderComplD, cospaslumnit
M3MEHEHHY0 3asBKy noayuut Execution Report o cHATMM 3asBKKM ¢ ykasaHuem B none ClOrdID (11) 3HauyeHnua ClOrdID (11) npuKasa Ha cosgaHue
WU3MEHEHHOW 3asBKM.

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

OonyCTUMble 3Ha4YeHUA MpumeyaHue
Y

<Standard Message Header> Tun coodmenus = 'G'

Tabnuua 22

11

ClOrdID 0 String(20) YHUKaNbHBIN HACHTH()UKATOP COOOILICHHUS Ha 3aMEHY 3asIBKH.

3anpenieHo HUCIHOJIb30BaTh CUMBOJ ‘#’ Kak MEpBBI CUMBOJ B CTPOKE IMOJIS
ClOrdID (11) ans coobwenunit Tunos Order Cancel Request (35=F) u Order
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OrigClOrdID

Y

String (20)

Cancel Replace Request (35=G).

[Ipu Hammuum cuMBona ‘#’ B Hayayme CTpOKH mois 11 mpukasel Ha CHATHE H
M3MCHEHHE 3aBKH OyIyT OTBEprarhCs C OTHPAaBKOH OTBETHOTO COOOIICHHUS THIA
Reject (35=3).

BbI MOKeTe HCIONB30BATH 3TOT CUMBOJ B JTIOOBIX APYTHX MO3HIMSX 3TOH CTPOKH,
KpoMe caMOH IepBoii.

[Nonp30BarenbCkuit MASHTUGUKATOP 3asBKH, KOTOPYIO HAJO M3MEHHTH. Y CIOBHO
obs3aTenpHOE, ecan He ykazaH OrderID.

MpumeyaHme: npu o6pa60TKe NMPUKa3a Ha CHATWE WUAN U3MeHeHue 3aABKU
BO3MOXHbI cheayrouime cutyaummn:

1. MFIX Trade cepBep Halwen cCOOTBETCTBME MeXKAY YKa3aHHbIM B 3anpoce
OrigClOrdID wn 6upkeBbIM HOMepom 3asBkM OrderID (37), uam
6u1pKeBOIt HoMep cooblLEeH B 3anpoce. 3anpoc Ha CHATUE OTNpPaBAseTcA
no 6up)KeBOMy HOMepy B S4PO TOProBOM CUCTEMbBI, KOTOpoe
NPOu3BOANUT TMOMCK aKTUMBHOW 3aABKM C OMP)KEBbIM HOMEpPOM,
COBMNAAALWMM C YKa3aHHbIM B 3aMpocCe HA CHATUE UAWN U3MEHEHMUe, U
KOTopyto paspeleHo CHMMaTb LaHHOMY nonb3oBaTento
(SenderComplD). Ecnmn 3asiBKa He HalfeHa, TO BO3BPALLAETCA OTKa3 C
KOZOM OLWMNBKM M TeKcTom Tuna (219) He HalgeHo 3asBOK ANA CHATUA.
Henb3a cHumatb: 0. EcaM 3asABKa CHATa WAM  UCNOAHEHa, TO
BO3BpaLLLaeTcA CTPOKa C YKa3aHMEM CTaTyca 3asBKU.

2. Ha MFIX transactional cepsepe He HaliieHO 6MpPXKeBOro Homepa 3asBKMU
ONA  yKasaHHoro B 3anpoce OrigClOrdID. 3anpoc OTKNOHseTcA ¢
yKasaHuem B none Text 58=can't find order (Bceraa Ha aHrAMCKOM
A3blKe).

3. Ecnu 3anpocbl Ha perucTpauuio Manm uameHeHue / OTMeHy 3asiBKM
NPMXOAAT OT 04HOrO M Toro e SenderComplD ¢ ManbiMu UHTepBaiamm
BPEMEHW, TO MX MUCMOSHEHWEe NPOUCXOAUT MOCNefoBaTeNbHO, U B
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37 OrderID

1 Account

component block
<Parties>

<[pynna «Instrument»>

44 | Price

M

o*

o

String (12)

String (12)

Price

CMHXPOHHOM peXKMme Ha ydactke oT FIX cepsepa [0 Aaapa Toprosow
cuctemsl. MNocneayrowmii NpuKas He OTNPaBAAeTCA 4O TeX Nop, NokKa
KOAOM cepBepa He byaet nonyyeH n 0bpaboTaH OTBET Ha NpeablayLLmit
npukas. Ecnu perucrpauma HOBOW MAM U3MEHeHMe 3asaBKM 6blio
ycnewHbIM, TO Npu 06paboTke nocneayowero nNpMKkasa Ha ee cHATUE
WUAN U3MeHeHMe c yKasaHuem OrigClOrdID 6yaeTt HailgeH 6upskeson
HOMep 3asABKM M 06paboTKa npousoiger no BapuaHTy 1. Ecam B
perucTpaLmm HOBOM MM 3ameHe 3asBKK byaeT oTKasaHo, To bupkeBoro
HOMepa HOBOW 3asBKW He byaeT M 06paboTKa nocieayoLero npmkasa
Ha CHATME WAM 3aMeHYy HecCyLLecTBylOLe 3afBKM MPOM3OMAET Mo
BapuaHTy 2.

bupxeBoil HOMEp U3MEHAEMOH 3asBKU B TOProBoii cucTeMe. Y CIIOBHO
o0s3arensHoe, ecau He ykazaHo nose OrigClOrdID (41). Ecin mone OrderID
omnpezeneHo, To 3Hauenue noist OrigClOrdID urnopupyercs.

W3MeHeHre 3asiBKH MOJIb30BATENIEM, HE PETHCTPUPOBABIINM €€ PaHEE, BOBMOXKHO
TOJIBKO C yKa3aHHEM ee OHp)KEeBOro HoMepa.

Toproselii cuer. JloykeH coBagaTh C HOMEPOM CU€Ta MCXOJHOM 3asBKU.

Croponsl 3aaBku. Colep>kUT Kof KiueHTa (Tar 448), 3HaueHne KOTOporo JOKHO
COBMAaJaTh CO 3HAaUEHHEM B UCXOJHOI 3asBKe.

[Tpumeuanue: eciu KOJ KiIMeHTa ObUT yKa3aH (GUPMOM JUIs 3asBKH, BBICTABJICHHON
10 COOCTBEHHOMY CYETY, TO KOJI KIIMEHTa UTHOPUPYETCSl TOPrOBOM CUCTEMOI U
none CLIENTCODE ocraetcs nyctbiM.. Mi3MeHeHHe nmapaMeTpoB TaKko 3asiBKH
BO3MOXKHO TOJIBKO 0€3 yKa3aHUs KOJla KIIMEHTa B COOOIICHUH.

OUHAHCOBBI HMHCTPYMEHT, II0 KOTOPOMY ObUIa IOJaHa H3MEHsSeMasl 3asBKa.
JlomKHO COBNAAaTh CO 3HAUEHUEM B UCXOHOM 3asBKE.

Lena 3a equHUITY IIEHHOW OyMaru.

MaxkcumainpHast JJIMHA 3TOI0 IIOJIA — 10 CHUMBOJIOB, BKJIFO4Yas CUMBOIJI ,HCCSITI/I‘IHOﬁ
TOYKH. 3asBKH C HGHOﬁ, HEC COOTBGTCTByIOIIIeﬁ MHUHUMAJIbHOMY HIary LICHBI,
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OTBCPIraroTCs.

38

OrderQty

Qty (10)

KonmuecTBo 1ieHHBIX OyMar, BBIpaXEHHOE B JIOTaX

526

SecondaryClOrdID

String(12)

Kon BHemnero momnb3oBatess. ComepKUMOE 3TOTO TOJS 3aHOCUTCS B MOJIE
EXTREF 3asBku B Tabmunax TC. YTounsiite y cBoero Opokepa popMaT 1aHHOTO
TOJISl B COOTBETCTBHH C TIPABUIIAMHU OpOKepa.

9619

CancelOrigOnReject

String (1)

Y — CHATb UCXO4HYIO 33ABKY,
ecnn ee usmeHeHue
HEBO3MOXHO

N -
3aABKY eC/in ee WU3MeHeHue

Heé CHWMaTb WUCXOAHYIO

HEBO3MOXHO

MpumevaHua:

e Ecnm dnar He yKasaH, TO MO YMOJYAHUIO UCXOA4HAA  3asBKa He
CHMMaeTcA

e Onar onpeaendaer 06paboTKy TONbKO MNPUHATbIX coobuieHnit Order
Cancel Replace. Ecav OHM oOTBepraloTca M3-3a HENoA4EP’KMBAEMOro
TMNa 3anaBKW,

HecoBnaZeHMa napameTpoB Account, Side, Parties,

Instrument, TradingSessionld, To ucxogHan 3asiBKa He U3MEHAETCA.

386

NoTradingSessions

O*

NumInGroup

1 (one element)

KomuyectBo a3nementoB B rpymne TradingSessionIDs.
COZIepIKaTh OMH DJIEMEHT, MHaYe 3asiBKa OyAeT OTKJIOHEHa.

I'pynna npomxHa

3ameuanue: mons 386 u 336 oOpa3yloT TpyIIy M JOJDKHBI CJIENOBaTh B
COOOIIEHUN CTPOTO JIPYr 3a APYroM, MEXAy HUMH He JOJDKHO OBITh HHUKaKHX
JIpYrux noJen.

336

=>TradingSession|D

O*

String (4)

Wnentndukarop pexuma TOProB Ui (MHAHCOBOTO HWHCTPYMEHTA, 3asBKH II0

KOTOpOMY JIOJDKHBI OBITh W3MEHEeHBl. JOJDKHO CcOoBHajaTh CO 3HAYEHHEM

HCXOJHOH 3asIBKH.

40

OrdType

char

Tum uzmensemoit 3assBkd. JloykeH ObITh TEM XKe, YTO U B HICXOJIHOH 3asiBKe.

54

Side

char

‘1" (Buy);

2’ (sell).

HaHpaBJ'IeHHOCTL 3asBKH. I[OJ'DKHO CoBImagaThb CO 3HAYCHUEM B HCXOZ[HOﬁ 3asBKEC.

60

TransactTime

UTCTimestamp

Bpewms dopmupoBanms 3anpoca Ha u3MeHeHue 3asBku. O0s3aTeIHLHO B
COOTBETCTBUH ¢ mpoTokosioM FIX. UrHopupyeTcst mpu o0paboTke.

<lpynna «Trailer»>
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4.2.5 Order Mass Cancel Request (q)

Cooomenue Order Mass Cancel Request (q) ncronb3yercst IJIsl MACCOBOTO CHSTHS paHEe Pa3MEIICHHBIX 3asSBOK.
ITons coobmmenus Order Mass Cancel Request (q) omucansl B Tabmuie 23.

e Uro0ObI CHATH 3asBKH 110 ONPEICTICHHOMY (PMHAHCOBOMY HHCTPYMEHTY, HYXKHO OTPEICIIUTh CICIYIOIINE TapaMeTphL:
MassCancelRequestType (530) = ‘1°, TradingSessionID (336) = <unentudukarop pexuma Topros>, Symbol (55) = <upentudukatop
(bUHAHCOBOI'O HHCTPYMEHTA™;

e Yto0bI CHATH 3aBKH Ha MOKYIIKY, HY’KHO OIPEICIIUTh CJACIYIONIUE TapaMeTphl:

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

e YToOBI CHATH 3aIBKH Ha MPOJIAXKY, HY)KHO ONPEIIEITUTh CICAYIOIINE TTapaMeTpPh:
MassCancelRequestType (530) = *7°, Side (54) = ‘2’;

e UroOBI CHATH 3asBKH I10 OIPEICICHHOMY TOPTOBOMY CUETY, HY>)KHO OIPEACTUTH CISAYIONIUE ITapaMeTphI:
MassCancelRequestType (530) = 7°, Account (1) = <rtoprosblii cuer>;

e UroOBI CHATH 3aBKH ONPEICIICHHOTO TOJIh30BaTEIISA, HY)KHO ONPECIIUTh CICTYIOIINE TapaMeTpPhl:

MassCancelRequestType (530) = “7°, NoPartylD (453) = 1, PartylD (448) = <unentudukarop mosp3oBatens>, PartylDSource (447) =
‘D’, PartyRole (452) = “12’;

e UroObI CHATH 3asBKH OIPEEICHHON (PUPMBI, HY>)KHO OTIPEAEIUTh CIEAYIOLINE MapaMeTphl:
MassCancelRequestType (530) = “7°, NoPartyID (453) = 1, PartylD (448) = <unmentucdukarop ¢pupmer>, PartyIDSource (447) = ‘D’,
PartyRole (452) =“1’;

e UYT0ObI CHATH BCE 3as1BKHU, HY)KHO OINPECIUTH MapaMeTp:
MassCancelRequestType (530) = “7°.

ITona ClOrdID (11) u TransactTime (60) sBastorcss ob6si3atenbHbIMU B cooOmiennn Order Mass Cancel Request (q) u 10omkHBI OBITH

3aIT0JTHCHBI BCET/1a, HE3aBUCHMO OT TOTO, KaKUE TTApaMETPhl CHATHS 3asIBOK OIPE/ICIICHBI.
Tabnuma 23

lIOl'lyCTl/lMl)Ie SHAYCHUHA l'[puMeqalme

)
=
=
=
=
]

as|

<I'pynma «Header»> o Tun coobmenus = 'q'

11 ClOrdID 0] String Wnentudurarop coobmenuss Order Mass Cancel Request (q) - maccoBoro
3ampoca Ha CHSITHE 3asIBOK.

526 | SecondaryClOrdID H String Cogepxumoe 31oro mojst coorBercTByeT moimro EXTREF 3asBku B Tabnumax
Toprosoit Cucremsl. Ecin ykaszaHo daHHOE TOJIE, TO OYIYT CHATHI TOJBKO Te




)
=
=
=
=
<
=

Ilonycran,le SHAYCHUA

ITpumeyanue

3asBKH, B KoTopeix mnose EXTREF

SecondaryClOrdID.

coBmmaga€r CO 3HAUYCHUEM IIOJIA

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

pe OIIPE/ICICHHOMY  (DMHAHCOBOMY
HHCTPYMEHTY)
7’ (CHsTb Bce 3asBKH, KOTOpPBIE
YIOBJICTBOPSIOT  IapaMeTpam
3ampoca)

336 | TradingSessionID ¥* | String Wnentndukarop pexuma TOProB Ui (UHAHCOBOTO WHCTPYMEHTA, 3asBKH IO
KOTOpOMY JIOJDKHBI ObITH CHATHL OOsi3arensHo, ecnun MassCancelRequestType
(530) = ‘1’ (CHsTb 3asBKH 110 ONPEACICHHOMY HHHAHCOBOMY HHCTPYMEHTY).

<I'pymma «Instrument»> y* Wnentndukarop prHAHCOBOTO MHCTPYMEHTA, 3asBKHU 110 KOTOPOMY IOJIKHEI OBITH
crsitel. Obs3arensHo, ecmu MassCancelRequestType (530) = ‘1”7 (Crsith 3asiBKu
0 ONPeeICHHOMY (DHMHAHCOBOMY HHCTPYMEHTY).

54 Side H char '1' (Mokymka) HanpaenenHocTs 3asiBkM. Vcnonmb3dyercs, Kak JONOJHHUTENBHBIA Iapamerp

'2' (Ilponaxa) 3anpoca Ha CHsITHE 3asBOK. Ecin 3HaueHHWe HE OIpEeIeeHO, CUMTAETCs, YTO
3asBKU JTIFOOOH HANPaBIEHHOCTH JIOJKHBI OBITh CHSITHI.

60 TransactTime o UTCTimestamp Bpemst popmupoBanns 3anpoca Ha CHATHE 3asiBOK. O0sA3aTEIHHO B COOTBETCTBUH
¢ mpoTtokoinoMm FIX. UrHopupyercst mpu oO6padoTKe.

1 Account H String(12) Topeoswiti cuem, 6 cuem KOmopo2o nooana 3asa6ka. Hcnonv3yemcs, Kak
O00NOTHUMENbHBIIL NapamMemp 3anpoca Ha cHamue 3aasok. Ecau suauenue we
onpedeneno, cuumaemcs, 4mo 3daA6Ku € JOObIM MOP206bIM CUEMOM OOJHCHBL
ObIMb CHAMYL.

<[pynna «Partiesy> H Cmoponvl 3as6ku. O6bIUHO COOEpICUm UOCHMUDUKAMOD NOJb308AMENsL U/Unu
upmol, 3aa6Ku KOMOPLIX O0NACHBL Obimb cHambl. Ecnu nonvzosamens u gupma
He onpeoeieHbl, CYUmMaencs, Ymo 3as168Ku I0bIX Gupm, noab30eameinel O0AHCHYL
OblMb CHAMUBL.

<I'pymma «Trailer»> 0]
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4.3. CoobueHuns ot cepBepa K KITMEHTY

4.3.1 Trading Session Status (h)

Cooobmienue 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

Coenunenue FIX cepsepa ¢ Toprosoii cucremoit MOEX ycranoBieno
Coenmunenne FIX cepsepa ¢ Topropoii cuctemoit MOEX 3aBepiiieH0 KOPpEKTHO
Coenunenue FIX cepsepa ¢ Toprosoii cuctemoit MOEX 3aBepiiieH0 HEKOPPEKTHO
[ToBTOopHOE coenmuuenue FIX cepepa ¢ Toprosoii cucremoit MOEX

Toprosas cuctema MOEX nepezanyiiena/Bo300H0BIIEHa.

[Tpumedanue: Het HeoOxoammocTu oxuaarh coodmenus 340=101 npu mosryuenun ycnenrHoro coodmiennst Logon. Coobmenus Trading session
Status UCTIOIB3YIOTCS TOJIBKO TIPU HETATUBHBIX CIICHAPHUSX:

* Jlonyuenue coobumenus 340=103 o3nauaer, yTo BbI He Oyzaere momydath Execution Reports 10 Tex mop, moka He MpuieT
coobmenne 340=101

* Bce npukassl Ha IIOCTaHOBKY/OTMEHY/M3MEHEHUS 3asiBKU OyIyT OTBEPrHYTHI B IPOMEXKYTKE BPEMEHH MEXIY IMOJIyYeHUEM
coobmenus 340=103 u coobmenus 340=101

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

IMosst coobmenust Trading Session Status (h) ornucansr B Tabmuiie 24.

Tabnuna 214

JdonycTumble 3HAYEHUS Mpumeuyanue

)
=
=3
=
=]
<

=

<I'pynma «Header»> (0] Tun coobmenus = 'h'
336 | TradingSessionID 0] String Wnentudurarop Toprosoii ceccun. Ilosie coaepKuT HaeHTH(HUKATOP PHIHKA.
325 | UnsolicitedIndicator H Boolean 'Y ([a) WHaukaTop, KOTOPBIA MMOKA3bIBAET, OTIPABISETCS JIM 3TO COOOIICHHE MO
3amnpocy/moanucke (B oTBeT Ha Trading Session Status Request (g)) win Her.
340 | TradSesStatus (@) int ‘100° (Topeosas cucmema Craryc TOproBoil ceccuu. McmonpzyeTcss IUisl TNPEeAOCTaBICHUS CTaTyca
nepezanywena/s03061061eHa) TIOJIKJIIOYEHHS K KOHKpeTHOMY peiHKY MOEX.
‘101’ (Coeounenue ¢ MOEX
YCMAaHo8eHo)
‘102" (Coeounenue ¢ MOEX




3a6epUIeHO KOPPEKMHO)
‘103" (Coeounenue ¢ MOEX

3a6epuieHo HeKOpPeKMHO)
‘104’ (IlosmopHoe coedunenue c
MOEX)
58 Text H String TekcroBass cTpoka B CBOOOJHOM Qopmare. MOXKET HCIOIb30BaThCS IS
KOMMEHTaPHEB, JIOMOIHUTENFHON HHPOPMAIIMH KACAOIICHCS TOMKIIOUCHUS K
KOHKpeTHOMY pbiHKY MOEX.
<Ipynmna «Trailer»> o

4.3.2 Execution Report (8)

Cooo6menue Execution Report (8) ucronb3yercst 1ist TOro, 4To0bI:
e [loaTBepauTh pasMelieHUE 3asBKH;
OTKJIOHUTB 3aIllpOC HAa MOCTAHOBKY/CHATHE 3a8BKH, a TAK)KE HEKOPPEKTHBIN 3alpOC TEKYILEro CTaTyca 3asBKU;
[ToaTBepAUTH MONTyYEeHHE KOPPEKTHOTO 3aIpOca Ha CHSTHUE 3asBKH,
[IpenocTaBuTh HHPOPMAIIHIO O TEKYIIIEM CTATyCe 3asBKH;
[IpenocraBuTh HHPOPMAIIHIO O CACIKAX, 3AKITIOYCHHBIX Ha OCHOBE 3asBKHU;
[IpenocraBuTh HHGOPMAIHIO 00 YCIICIITHOM CHITHU 3asIBKU;

B coobmennsix Execution Report (8) moxer mpucyrctBoBath mose Text (58), B KOTOpOM COAEPKHUTCS CTpOKa OTBETA SApa TOPTOBOM CUCTEMBI
IUIsL COOBITHI THTIA PETUCTPAIMH, CHATHUS WIM U3MEHEHUS 3asiBKH, WA OTKA30B B 3TUX JCUCTBUSAX. PEKOMEHIyeTCsl MPOBEPSITh HATMYUE B ITOM
CTpOKe KOJla BO3BpaTa B CKOOKax, Halpumep:

58=(210) CHaTo BagBok: 1. CHATO koJamuecTBO: 1. Hemnb3g cHuMaTs: 0.

dopmMaT CTpOKH MOCTOSIHEH, HO UMEET PYCCKUH M aHTIMickuid BapuaHThl. Koipl BO3BpaTa B CKOOKaX MOCTOSIHHBI JUIsl KQXKJI0TO U3 COOBITHI.

B cnyuae cnenku no BanmrotHo# cBon mim PETIO ¢ 1K 3asBke, Bcernma co3maercs 3 Execution Report (8) coobmenust ¢ oqunakosbiv OrderlD

(37):

1. Tlepsoe - Execution Report (8) ¢ moaem Symbol (55) paasim SECCODE* opurunansroro cBomna wiu caeiku PEIIO c 1K, a takxe nenamu
1 KOJIMYECTBCHHBIMH XapaKTEPUCTHKAMH IO CBOITY.



2. Jlanmee ciaenyroT IBe CIOT CAEIKH CO 3HAYEHHSAMH 110 COOTBETCTBYIOLIMM pacueTHbIM AHsM cBoma wiu caenku PEITO ¢ IIK; Symbol (55)
paBen SECCODE™* Tekyimero crora; JOT COOTBETCTBYeT cMMBOJY crota. [lome LeavesQty (151) y takux caenok Bcerga paBHO «0», a
CumQty (14) pasuo LastQty (32).

B coobmiennsx Execution Report (8) umeercs crieayroras goruka monyderust Toros ClOrdID(11) u OrigClOrdID(41) u ExecType (150) :

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

e mpu cusruu 3assBku, 1oru ClOrdID(11) u OrigClOrdID(41) mony4duT TOAbKO HACHTU()UKATOP MOCTABUBIINK 3asIBKY, IPH YCIOBUH, YTO
caMm ke ee CHsLI,

B cirydae, eciu 3asiBka cauMaetcst ipu SenderCompld (49) we paBabiM SenderCompld (49) nocraBusiiero 3asBky, To B Execution Report (8)

oboum uaentuduxaropam npunetr ExecType (150)=4. Bnagenen 3asBku moayduT cooOmienue co 3HaueHueM mnoist ClOrdID(11) paBubiM

CIOrdID(11) B coobmeHnn O TOCTaHOBKE 3asBKH. MneHtudukaropy, CHSABIIEMY 3asBKYy HpPUIECT COOOIIEHHE CO 3HAYEHUEM IIOJIA

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

® IIpU CHATUHU 3asBKH, II0 KOTOPOW OoJiee HE OXXKHMIACTCS OTUETOB IO CHENKaM (KaK MPaBHIIO, STO 3asBKH, HE YCIIEBIIUE YaCTHYHO
WCIIOJIHUTRCS) Mosb3oBarento npuaer cpasdy Execution Report (8) ExecType (150)=4, coobmenuss Execution Report (8) ExecType
(150)=6 ne 6yner

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

e [IpH YCIEITHOM M3MEHEHHH apaMeTpOB 3asBKU HaeHTH(HUKaTOpoM e€ moctaBuBIIMM, B oTBeT Ha cBoii Order Cancel/Replace Request
(G) ou moayuut Execution Report (8) co smauennem ExecType (150) =5, CIlOrdID(11) paBusim CIOrdID(11) u3 cooOrienust o
nocranoBke Order Cancel/Replace Request (G), u OrigClOrdID(41) pasusriii ClOrdID(11) u3 coo6menust New Order - Single (D).

e [IpH YCIICITHOM M3MEHCHUH MapaMeTpoB 3asBkH, korma snadenue SenderCompld (49) B Order Cancel/Replace Request (G) ne paBHO
SenderCompld (49) mocraBuBIIETr0 3asBKY, HICHTU(HKATOp, MOCTAaBHBIIMIA HCXOMHYIO 3asBKy moiayduT Execution Report (8) co
3naueHneM ExecType (150) =4 wu 3nadenuem monisi ClOrdID(11) paBueim  ClOrdID(11) w3 cooOleHHs O MOCTAHOBKE 3asBKH.
Wnentudukarop, n3MeHuBmmid 3asBky moaydut Execution Report (8) co 3nadenuem ExecType (150) =5 u ClOrdID(11) paBHbIM
CIOrdID(11) u3 coobiieHus1, KOTOPOE MPUBEIIO K MOCTAHOBKE M3MEHSEMOM 3asSBKH.

[Tons coobmenust Execution Report (8) onricansr B Tabmnuie 25.
Tabnuma 225



<I'pymma «Header»>

Tun cooOmenus = '8'

37

OrderID

String

Wnentudukarop 3asBku, npucsanBaeMblii Toprosoii Cucremoit MOEX.
‘YHUKaJeH BO BCEH UCTOPUU PhIHKA.

526

SecondaryClOrdID

String

[Tone 3amomusiercs 3HadenueM mnoist EXTREF w3 tabaum MOEX u
COBITAJIAET CO 3HAYCHHEM, YKa3aHHBIM MPHU MMOCTAHOBKE 3asBKH.

11

CIOrdID

String

VYHuKanbHBIN (B TeueHue aus Wit ganaoro SenderComplD)
I0JIL30BAaTENILCKUI NICHTH(UKATOP PHUKa3a, B OTBET Ha KOTOPBII
MPUXOINUT JaHHbIA Execution Report.

Jist myOImMKaIie COOBITHH IO 3asiBKAM — IIOJIb30BATEIIBCKUI
UIEHTU(HUKATOP 3asBKH.

Ipumeuanne: ClOrdID moker OBITh HCYHHKAIBHBIM WM COICPXKATH
snaderne ‘N/A’, HampuMep, €CIM MOJIB30BATENb CO3MAN KM CHSUI
3asBKy He yepe3 npmioxerune MFIX Transactional.

41

OrigCIOrdID

String

[Tonp30BaTeNbCKUi UIEHTU(PHUKATOP 3asSBKH, UCTIOIb3YETCS TPH CHATUH
/m3meHeHnHt 3asBKU. O0s3aTeNIbHOE, €CIIH 9TO COOOIEHNE OTIIPABIISIETCS
B otBer Ha 3ampoc Order Cancel Request (F)/Order Cancel/Replace
Request (G) ot mosk30Batesi, MOCTABUBIIIETO TIEPBOHAYATBHYIO 3asBKY .
ClOrdID (11) paBen CIOrdID (11) 3asiBkm Ha CHATHE/M3MEHEHHE
3a5BKH (HO HE nmnepBonavanpHO# 3asBku). Ilonme  ycioBHO
o0s3aTenbHOe B oTBeTe Ha 3ampoc Order Cancel Request (F)/Order
Cancel/Replace  Request (G) or momp30BaTens, IOCTAaBUBIIETO
NEPBOHAYAIIBHYIO 3asBKY .

<I'pynma «Parties»>

Croponbl 3asiBku. ['pynma obsi3arenbHas, ecnu ExecType (150) ne
seisiercst ogauM 13 (‘0° (Pasmernenue), ‘6° (PaccMaTpuBaeTcst CHATHE),
‘8’ (OTknoHeHHE)).
Kak npaBwiio, Tpymma CoIepKUT WASHTH(PHUKATOP (GUPMBI U KOJ] KIIMCHTA
(ecnm mpuMeHNM).

17

ExeclD

String

VHuKanbHBIl  uAeHTUHKATOp oOT4eTa 00 HCIOJIHCHUH 3asABKH
(Execution Report). dns coobuienus ¢ ExecType='I' (Cratyc 3as1BKH)
BCerza ucrosnb3yercs 3uadeHue 0.




)
=
=
=
=
<
=

JonmycTrumble 3HAYEHHUSA

IIpumeuyanue

3ameyaHue: JUIS CAEIOK 3HAYEHUE JaHHOrO Tmois (opMupyercs
crenyronM obpazom: <MOEX TRADENO>|<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> coBmagarmor co
3HAYCHUSMH B €XKXETHEBHOM OTUYETE MO cheyikaM, rnpucbuaemMoM MOEX
B KOHIIE JTHS.

150

ExecType

char

'0' (Pazmemenne)

'4' (Cusitre)

‘S’ (U3meHeHO)

'6' (PaccMaTpUBaeTCs CHATHE)

'8' (OTKIIOHEHHE HEKOPPEKTHOMH
3asIBKH)

'F' (Cnenxa)

'I' (CraTyc 3as1BKn)

Tum oryera 00 HCIOIHCHUN 3asdBKH, KOTOpBIﬁ OITMChIBACT HA3HAYCHHUC
oT4cTa.

39

OrdStatus

char

'0' (HoBas/AxTrBHas)

'l' (YacTUYHO UCTIOTHEHA)
'2' (McronHeHa)

'4' (Ormenena/Cusra)
‘6’(PaccmatpuBaeTcs
OTMEHa/CHATHUE)

'8' (OTrIIOHEHA)

‘9’ (Oxupgaer HacTyIUICHHA
COOBITHS)
‘E’(PaccmatpuBaeTcs
HM3MCHCHHE)

Texkymuii cTatyc 3asBKH.

636

WorkinglIndicator

Boolean

‘N’ (He
‘Y’ (AKTHBHAsI)

aKTHUBHAA)

Mupukatop, KOTOpBIM IOKa3blBaeT, aKTMBMpPOBaHA JMU HA JaHHBII
MOMEHT 3asiBKa. VICHOmb3yeTcsl TONBKO Ui 3asBOK co crtarycom '0'
(HoBasi/AxTHBHas), y KOTOPBIX 3a/JlaHO BpeMs AaKTHBAIllMd B IIOJE
EffectiveTime (168).

103

OrdRejReason

int

'l' (Hen3BecTHBIH HHCTPYMEHT)

IIpuunna oTkinoHEeHUs 3asBKU. YKa3biBaercs Ayt ExecType = ‘8°.
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'3' (IIpeBBbIlIeH TUMUT MO
3as1BKE)

'5' (HeusBecTHas 3asiBKa)

'6' (JyOnukar 3asBKA
(marpumep, myomukat ClOrdID
(11)))

'11" (Hemognep>xuBaeMbie
aTpuOyTHI/CBONCTBA 3asIBKH)
'13' (HexoppexTHbIii 00beM

IIpumeuyanue

3a5BKH)
'15' (HexoppeKTHBINH TOPTOBBIi
cyer)
'99' (Ipyroe)
378 ExecRestatementReason H int 97" (Ommena FOK 3asexu, | [IpuanHa CHATHS 3asBKH, WCIOJIB3YETCs, €CIIM 3asBKa ObUIa CHATA
Komopas He Modcem Ovimb | TOProBOH CHCTEMON.
UCNOIHEHA HeMEeONEeHHO),
'98" (Ommena 3as6xku 8 KoHye
Mop206oll ceccuu U 3AA6Ku,
KOmopas npugooum K
BAKNIOUEHUI0 KPOCC - COCKU);,
‘100’ (Cnsama no COD (Cancel
on disconnect )
1 Account O* | String ToproBelii cyer, B c4eT KOTOPOro mojaHa 3asBka. COOTBETCTBYET MO0
ACCOUNT B API uutroza MICEX Bridge.
64 SettlDate H LocalMktDate Marta pacueros, Beipakennas 8 [TTTMMJIJ] ¢popmare.
5020 OptionSettlDate H LocalMktDate Jlata pacuetoB, ycTaHoBIeHHas st 3assBku B [T TTMMJIJ] popmare.

[Tone mpucyTCTBYET TONBKO ISl OTYETOB IO CHEIKAM.

IIpumeuanue: naTa pacueToB B 3asIBKE MOXKET HE COBMAJATh C JaTOH
pacdeToB MO CONPSKEHHBIM CAENIKAM JJIsl THCTPYMEHTOB BaIIOTHOTO
CBOII u PEIIO c [IK.




JonmycTrumble 3HAYEHHUSA

IIpumeuyanue

=
2
§
=
5459 OptionSettlType H String Kon pacueros TC MOEX
<I'pynmna «Instrument»> o Tukep, wupentudukarop (UHAHCOBOrO WHCTpyMeHTa. B kadectBe
uaeHTupuKaTopa (uHAHCOBOTO MHCTpyMEHTa UCIIOJIB3yeTCs
SECCODE™.
54 Side (0] char '1' (Mokynka) Hampasnenune 3asBKH.
'2' (Ipoxaxa B cmywae cpmenkm 1O CBOI HMHCTPYMEHTY (BQJIOTHBIH DBIHOK),
HaIpaBJICHNE YKA3bIBACTCS II0 CIIOT CIEIKE ¢ Ooiee MO3AHEeH pacueTHON
JIaTOM.
<I'pymma «Order Qty Data»> H O0beM 3asBKH, BHIPQKECHHBIH B JIOTAX.
40 OrdType H char '1" (PpiHOYHAs) TuIT 3asIBKH.
'2' (JIumutHas)
‘W' ([lo cpexHEeB3BEILICHHON
IeHe)
423 PriceType H int 'l' (B mpouertax ot HomuHana) | Tun uensr 3asBku. Jns 3asBok PEINO ¢ IIK yka3piBaeTcsi kKak cTaBKa
(tosbko mits ponpoBoro peirka) | PEIIO
'2'  (3a enuHHIly IICHHOH
Oymarn)
'9" (oxomHOCTh) (TONBKO JUIs
(OH/IOBOTO PHIHKA)
44 Price v Price Llena 3asBKH, HCTIOAB3YETCS AJIST TUMUATHOHN 3asBKH. O0sA3aTENBHO, eCIn
3aJJaHHO B 3asBKe.
59 TimelnForce H char '0" (leiicTBUTEIbHA B TCUCHUH Bpemst neficTBust 3asBKH, OMpeAeNseT, KakK JOJro 3asBKa SBISIETCS
TTHS) JedcTBUTeNnbHONH. OTCYTCTBHE 3TOTO HOJIS HHTEPIPETUPYETCs, KaK
'3' (HemenneHHO WiIH « JlecTBUTEIbHA B TCUCHHUE THS».
OTKJIOHHUTH)
'4' (cioTHUTB MIIM OTKJIOHUTD)
7' (ITo uene 3akphITHA) (A5
(OHIOBOTO PHIHKA)
168 EffectiveTime H UTCTimestamp Bpewms akTrBanmy 3asiBKU (TOIBKO LIS ()OHTOBOTO PHIHKA).




5202

TradeThruTime

B Hauuune

char

JonmycTrumble 3HAYEHHUSA

‘C’ (3asBKa B ayKIHOH
3aKPBITHA)

IIpumeuyanue

Tun coObITHS aKTUBallUKW 3asiBKH (TO.]'IBKO A 3asdBKU B AyKI_II/IOH

3aKpBITH)

528

OrderCapacity

char

'P' (Ipuamunan/Tnasa)

HesarenpHOCTE  (pUPMBI, pa3MecTHBIICH  3asBKy. KomOwHamms:
OrderCapacity (528) = 'P' u OrderRestrictions (529) = '5' ucmonssyercs
JUIL OTpeleNieHuss 3asBKuM MapkeT MeiKkepa WM CIHEIHAIUCTA 10
LEHHBIM OyMaram (i (POHJOBOTO PBIHKA).

529

OrderRestrictions

MultipleValueString

'S' (MeticTBoBaTh Kak Mapker-
MeHKep WM KaK CHEeHUaIICT M0
LIEHHBIM Oymaram)

OrpaHuueHus o 3asBKe. Moxet coJepKaTh Habop
OIpaHUYCHUNM/UHCTPYKIMY, pa3neneHHbIX mnpobenoM. KomOuHarms:
OrderCapacity (528) = 'P' u OrderRestrictions (529) = '5' ucmons3yercs
JUId OIpeleNeHus 3asBKM MapkeT MeHKkepa WIHM CIEHUAINCTa IO

[IEHHBIM OyMaram.

32

LastQty

Qty

OOBbeM 3asiBKH, BBIPQKEHHBIH B JIOTAaX, IPOJAHHBIH/KYIUICHHBIH B

pamMkKax JToH (mocimemHei) chaenku 1Mo JaHHOM 3asBke. Ilore

obs3aternbHoe, ecnn ExecType (150) = 'F' (Crenka).

31

LastPx

Price

Ilena 3ol (TocIeAHEN) CACIKA MO JaHHOM 3asBKe. [losie 00s3aTenbHOE,
eciu ExecType (150) = 'F' (Cnenka).

336

TradingSessionlD

0*

String

Wnentndukarop TOproBoi ceccun. B kadecTBe uaeHTH(UKaTOpa
TOProBOi ceccuu uctoib3yercs pexxuM ToproB (SECBOARD).

625

TradingSessionSubID

String

‘OPEN’- mepuox OTKPBITH
‘S’ — mepuon ayKIuoHa
OTKPBITHSA

‘N’ — HopMaIbHBIN TEPHOL
TOProB

‘CLOS’ — mepuop 3aKkpbITHS
‘CA’ - ayKIIMOH 3aKpBITHSA
‘I’ - AMCKpEeTHBIN ayKIHOH
‘D’ - ayKIIMOH KPYIHBIX
MAaKEeTOB (TOJBKO LIS
(OHIOBOTO PHIHKA)

Hepno,u TOpI‘OBOﬁ ce€Ccum, Korjga ObLIa pa3MEIlCHa 3adBKa.
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JonmycTrumble 3HAYEHHUSA

IIpumeuyanue

‘E‘ - TOpru no neHe aykiyoHa
3aKPBITUS

151

LeavesQty

Qty

Hewncnonnennas vactes 3asBku. Ecim OrdStatus (39) = ‘4°, ‘6 i ‘8’
(T.e. 3asBKa OoJice HE aKTUBHA WJIM OXHJIAeT CHATHE), To LeavesQty = 0,
nnage LeavesQty = OrderQty — CumQty.

B ciy4yae caenok Mo CBOM MHCTPYMEHTY (BaNIOTHBIA PBIHOK) CO CIOT
nosem Symbol (55), LeavesQty = “0”.

14

CumQty

Qty

HcnonnenHass 4acTh 3asgBKH. Ecim 3asBKa OXHNJacT CHATHC, T.C.
OrdStatus (39) = “6°, To CumQty = 0.

AvgPx

o

Price

CpenHeB3BelIeHHAs IIeHa CIeNOK 1m0 3asBKke. Beerna ‘0° mms MOEX.

60

TransactTime

UTCTimestamp

Bpems pecucmpayuu, cusimust, omrkaza 6 pecucmpayuu, Uiy usMeHeHus
3A86KU UIU BPEMs 3AKTI0UeHUsL COenKU no 3asexe. QbszamenvHoe, eciu
ExecType (150) sensemest oonum uz (‘0°,°4°, 5°, ‘6°, ‘F’)".
Ilpumeuanue:

Ions 60 u 9412 ghopmupyrom 3nauenue gpemeHu Havaia oopabomxu
sasexu siopom TC. Ilpu nanuuuu ouepedu Ha 06pabomxy Ha 6xode s10pa
8peMsl 0AHCUOAHUS 8 OUepeou bydem YUUmvl8amobCs 8 3HAYeHUU BPEeMEHU
peaucmpayuu 3as6Ku.

9412

OrigTime

int

Bpems pecucmpayuu mpansakyuu 6 MUKPOCEKYHOAX KAK VKA3AHO 8
mopeosotl cucmeme. JJannoe 3Havenue ciedyem npubagums K 3HAYEHUIO
6 60-m none 051 NONYUEHUs. BPEMEHU MPAHZAKYUU C MUKPOCEKYHOHOU
MOYHOCMDIO.

6029

CurrencyCode

String

Koo eantomsi 6 komopoti mopzyemca L{B

5155

InstitutionID

String

Hoenmugpuxamop pacuemnoii opeanuzayuu

6636

StipulationValue

char

Y’ (Ha)
‘N’ (Hem)

Hnouxamop Y’ ykaszvieaem, umo cOenKka 3aKIO4YeHd HA OCHOBAHUU
aticbepe-3an6Ku

7695

CoverlD

char

Y’ (la)

Ilpusnax 6IOKUPOGKU (DUHAHCOBO20 UHCMPYMEHMA HA CHEeYUuaibHOM
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‘N’(Hem) cueme Ha spems onepayuu PEIIO

7693 ClientAcclD H String Hoenmugpuxamop pacuemnozo cuema ¢ HKI]
9173 TradelssueDate H Date Jlama 3axmouenust coenxu
9945 OrigOrderID H String Vrazvieaem |D uzmenennou 3asexu. Ucnonvsyemes ¢ omsem na Order

Cansel/Replace Request (G).

Ipumeuanue: npu 3amene 3as6KuU el NPUCBAUBAECICSL HOBbLU OUPIHCEBOL
nomep OrderlD (37). B none 9945 ykasvieaemcs Oupowcedoil Homep
3A56KU, CHAMOU NPU BLINOTHEHUU USMEHEHUSL.

9580 ParentID H String Hoenmuguxayuonnviii homep sumpunnou coenku ¢ Topeoeoti Cucmeme
ons coenox PEIIO u éamomnwix SWAP coenok.
<I'pymna «Commission Datay> H CymMapHast KOMHCCHSI TIO CIICJIKe, KOTOpast OblIa 3aKJIF0YCHA Ha OCHOBE

JIaHHOM 3as1BKHU.

Jocrynno s cepeucoB MFIX Trade Capture 1 MFIX Drop Copy B
COOTBETCTBHUH C TIOJTHOMOYHSMH TT0JIb30BaTENS.

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

<I'pymma «Yield Data»> H JIOXOIHOCTB IO CHEIKE.

159 AccruedInterestAmt H Amt HaxonneHHsli KyNOHHBIA J0XOJ IO CHEIKE JJsi KOHBEPTUPYEMBIX
obOnuranuii  uiax  (UHAHCOBBIX HHCTPYMEHTOB C (PMKCHPOBAHHBIM

JIOX0JIOM (TOJIBKO JUIsl (JOH/IOBOTO PHIHKA).

58 Text H String TekcToBasi cTpoka B cBOOOAHOM (opmare. Hcmomp3yercst yis
JIETAIN3AIMN TPUIUHBI OTKIOHEHHMS 3aMpoca TEKYIIEro CTaTyca 3asiBKH
WM pa3MelIeHHs 3asBKH.

IIpumeuanue: B 3TOM CTPOKE MEPENASTCS OTBET SApPa TOPTOBOM CHCTEMBI
Ha 3asBKH WM CHSATHS 3asBOK. SI3bIK OTBETOB YCTAHABIWBAETCS IPHU
pETUCTpalK MOJb30BaTeNs. ECiu S3bIK YCTAHOBIEH B PYCCKHM, TO
TeKcT nepenaercs B kogupoke WIN 1251.

136 NoMiscFees H NumiInGroup KonmuectBo anementoB B rpymnmne MiscFees (Tosibko aisi hOHIOBOTO
PBIHKA).

CyMMapHasi KOMHCCHSI TI0 C/IeNIKe, KoTopast Obljla 3aK/loueHa Ha OCHOBE

JIAaHHOM 3asBKH.




)
=
=
=
=
<
=

JonmycTrumble 3HAYEHHUSA

IIpumeuyanue

Jocrynno s cepsucoB MFIX Trade Capture u MFIX Drop Copy B
COOTBECTBUU C NOJTHOMOYHSIMU IOJIb30BaTEIS.
I'pynna Henocrynna st cepsuca MFIX Trade c stuBapst 2015 r.

137

=>MiscFeeAmt

Amt

3HadueHHe KOMHCCHU Mo craenke. Ilone obs3aTenpHoe, ecim NoMiscFees
(136) > 0 (TospKO A1t POHIOBOTO PHIHKA).

CyMMmapHasi KOMHCCHSI IO CZIENKE, KOTOpast OblIa 3aKJIF0YeHa Ha OCHOBE
TAHHOM 3asBKH.

HoctymHo mns cepucoB MFIX Trade Capture u MFIX Drop Copy B
COOTBETCTBHH C IMOTHOMOYHSIMH II0JIb30BATEILS.

I'pynna vepoctymHa s cepsuca MFIX Trade ¢ saBaps 2015 r.

139

=>MiscFeeType

int

'4' (Komuccust Oupxm)
98" (Komuccus 3a kiupune)
99" (Komuccus 3a mex. oocmyn)

Tun xomuccnu o caenke. [loxe o6s3aTensHoe, ecinu NoMiscFees (136)
>0

CyMMapHasi KOMHCCHSI TIO C/IeNIKe, KOTopast Oblia 3aKJI0YeHa Ha OCHOBE
JIAaHHOM 3asABKH.

Joctynno s cepeucoB MFIX Trade Capture u MFIX Drop Copy B
COOTBETCTBHUH C TIOJTHOMOYHSMH TT0JIb30BaTENS.

I'pynna vegoctynHa st cepsuca MFIX Trade ¢ ssuBapst 2015 r.

<[Ipynna «TrdRegTimestamps»>

Bpewms pecucmpayuu 3asexu na MOEX.

1090

MaxPriceLevels

T =

int

1 (Z1o oonoti yene)

MaxcumanbHoe Koauuecmeo YeHo8biX YpOSHeu Olsi COeloK No 5mou
3asexe.

278

MDEntrylD

String

3uauenue nonss MDENtrylD ons oannoii 3asexu ¢ nomoxe dannvixQrder
List Refresh /Snapshot FAST udp multicast marketdata cepsuca.
osgonsem uoenmuduyuposams cob6cmeennbie 3a56KU 8 NOMOKe
00e3UYEHHBIX 3A5180K PIHKA.

Ilybnuunviii Homep 3as16Ku.

- NPUCBAUBAEMCS HOBBIM JTUMUMHBIM 3AABKAM

- npucsausaemcs 3asexam muna Cuams Ocmamox, Ilonnocmyio uiu
OMKIOHUMb, PHIHOYHBIM — MOJILKO NPU HATUHUU COENIOK

- UBMEHSEMCsL Ha HOBbLU NPU KAXHCOOM NONOTHEHUU BUOUMO20
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KOaU4ecmed 3aa6ok muna aticoepe

Ipumeuanue:

3asexu, komopuie He Cyujecmeosanu 8 KHuze 3as160K 8 AKMUeHOM
cocmosnuu (noanocmulo ucnoanennvie npu pecucmpayuu, market, 10C,
FOK) ne nybauxyromes 6 nomoxax FAST, no um moscem Gomo
npuceoen nybauunsiii nomep ¢ Execution Report.

Ecnu 3as6xa cmana neaxmugroii uepes manviil (mernee 200
MUKPOCEKYHO) UHIMEPBAT BDEMEHU NOCE PeSUCmpayuil, Mo OHA MOXCem
6vimb He onybnurxosana 6 FAST, o eti 6ydem npuceoen nyoiuunvitl
Homep ¢ Execution Report.

<I'pymmna «Trailer»> (0]

4.3.3 Order Mass Cancel Report (r)

Cooomenne Order Mass Cancel Report (r) ucronb3yercst st TOATBEPKIACHHS ITOJTyYSHHsI HJIH OTKJIOHEHHE HEKOPPEKTHOT'O MacCOBOI0 3aIpoca
Ha CHsATHE paHee pasMmerneHHbIX 3assBok (Order Mass Cancel Request (g)). Ha xaxmayro 3asBKy, KoTopasi Oblla OTMEHEHA B pe3yibTare 00pabOTKH
MacCOBOTO 3alpoca Ha CHsTHE 3asBOK, (Gopmupyercs otaenbHoe coobOmieHue Execution Report (8), B xortopom 3nauenue ClOrdID(11) paBHO
ClOrdID(11) u3 coobiienwust o moctaHoBKe 3asBku 1 ExecType (150)=4.

3ameuanue: Ecim KIMEHT pa3opBeT CECCHIO Cpasy ke mociie oTnpaBku coobrinenus Order Mass Cancel Request, To He rapaHTHpyeTCs, YTO OH

nocle nepenoakiodeHus noixyuut cooduenue Order Mass Cancel Report. B takom ciydae OyayT OTIIpaBieHbI TOJIBKO OTACIbHbBIC COOOLICHHS

Execution Report mo kax1oi 0OTMEHEHHOH 3asiBKE.

IMonst coobmmenust Order Mass Cancel Report (r) omucansl B Tabmuiie 26.

Tabnuma 236

JonycTumble 3HAYEHHUS Ipumeuyanue
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<I'pymma «Header»> O Twum cooGenus = 'r'
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IlOHyCTI/IMl)Ie SHAYCHUA

ITpumeyanue

11 ClOordID H String WneHTudukaTtop MaccoBOro 3ampoca Ha CHSITHE 3asBOK,
npucBoenHsiit FIX kmuenrom (Order Mass Cancel Request (Q)).
Konupyercs u3 coobmenus Order Mass Cancel Request (q)
526 | SecondaryClOrdID H String 3HaueHHE MOJIS COBIANACT CO 3HAYCHHEM COOTBETCTBYIOLIETO
nosst B coobrennn Order Mass Cancel Request.
37 OrderID (0] String [IpucBoeHHBIH TOPrOBOH cucTeMon YHUKaJIbHBIN
UICHTH(UKATOP MaCCOBOTO 3aIpoca Ha CHATHE 3asBOK.
530 | MassCancelRequestTy | O char ‘1> (Cuare 3asgBKM 1m0  ompeaeiacHHOMY | Twm MaccoBOro 3ampoca Ha CHATHE 3asSBOK.
pe (hMHAHCOBOMY MHCTPYMEHTY)
‘7’ (CuATh BCE 3asiBKH, KOTOPBIE yIOBIETBOPSIOT
apameTpam 3arpoca)
531 | MassCancelResponse (¢} char ‘0" (3ampoc Ha cHsiTHC 3asBOK OTKJIOHEH) | [eiictBus TOProBOM CHCTEMBI MOCIE MONYYSHHS MacCOBOTO
1"  (CuaTel  3asgBKM 1O  ONpEACIICHHOMY | 3alpoca Ha CHSTHE 3asBOK.
(uHaHCOBOMY HHCTPYMEHTY)
7" (CHaTBI BCe 3asIBKH, KOTOPBIC YJOBICTBOPSIOT
mapameTpam 3ampoca)
532 | MassCancelRejectReas | ¥ int ‘0’ (Mass Cancel Not Supported) | TIlpuurHa OTKIOHEHHs MAacCOBOTO 3alpoca Ha CHITHE 3asBOK.
on T (HexoppekTHbIit WA HewmsBecTHbl | OGs3arensroe, ecin MassCancelResponse = 0.
AAeHTH(UKATOp  (HUHAHCOBOTO  HMHCTPYMEHTA)
'99' (Apyroe)
336 | TradingSessionID y* | String Unentudurkatop  pexmma  TOProB i (UHAHCOBOTO
HHCTPYMEHTa, KOTOPBI HCIOB30BANICS KaK IMapaMeTp 3ampoca
Ha  CHATHE  3asBOK. Ilome  obs3aTensHoe, eciu
MassCancelRejectReason (532) = “1°.
<I'pymma «Instrument»> y* Wnentndukarop  GuUHAHCOBOrO  HMHCTPYMEHTa,  KOTOPBIH
HCIIONB30BAJICS KaK MapaMeTp 3alpoca Ha CHsTHE 3asBOK. [loie
ob6s3arenpHoe, ecin MassCancelRejectReason (532) = “1°.
54 Side H char '1' (Tokyrmka) HanpaBieHHOCTh  3asBKH, KOTOpas MCIOJIb30Bajach, Kak
2" (TIpomaxa) JOTIOJIHUTENBHBIH [apaMeTp MacCOBOTO 3alpoca Ha CHATHE
3a5BOK.
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Account

T Haanune

String (12)

IlOHyCTI/IMl)Ie SHAYCHUA

ITpumeyanue

Topeoswiii cuem, KOmopulil UCNONBL30BANCS Kax
OONONIHUMENbHBIY NaApaMemp MAcco8020 3aNpocd HA CHAmMUe
3a560K

<Ipynna «Partiesy>

Cmopoubr  3as6Ku, KOmopble — UCNOAb308ATUCL — KAK
O0ONOTHUMETbHBIE NAPAMEMPbL MACCO8020 3ANPOCA HA CHAMUE
3aa6ok. O0bluHO codepoicum UOeHMUPUKAMOP NOAL30BAMEN
u/unu pupmul.

58

Text

String

TexcToBass cTpoka B cBoOOgHOM ¢opmare. OOBIYHO
HCTIONB3YeTCA Ui JACTANM3ANWAM NPHYAHBI  OTKIOHCHHS
MAacCOBOT0 3aIlpoca Ha CHSTHE 3asBOK.

60

TransactTime

UTCTimestamp

Bpemsa peaucmpauyuu 3anpoca Order Mass Cancel Request 6
mopzosoli cucmeme

Hona 60 u 9412 opmupyiom 3Hauenue epemenu HAYAIA
obpabomku 3anpoca sopom TC. [lpu namuuuu ouepedu Ha
0bpabomky Ha 6x00e A0pa epems 0x4cUdanus 8 ouepeou Oyoem
VUUMBIBAMbCA 8 3HAYEHUU 8DEMEHU PeCUCPAaYUU 3anpocd.

9412

OrigTime

int

MukpoceKyHObI 8pemeHuU peaucmpayuu 3anpoca Order Mass
Cancel Request 8 mopzaosoli cucmeme

<I'pymma «Trailer»>

4.3.4

Order Cancel Reject (9)

Cooomenne Order Cancel Reject (9) hbopmupyercs B citydae morydeHUs] HEKOPPEKTHOTO 3apoca Ha CHATHE MM U3MEHEHHE 3asBKH (Hampumep,
yKa3aH HOMep HECYIECTBYIONICH 3asiBKH).
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B cnyaae, ecmu B Order Cancel/Replace Request (G) mapameTpsl 3asiBKM HE COBIAJAIOT C MapaMeTpaMH M3MEHSEMOM 3asBKH (KpoMme: I[eHa
3asBkH (44), konuuectBo (38), wiu nojie SecondaryClOrdID), uaentudukaropy nocraBusiieMy 3asBky Ha usmenenue npuaer Order Cancel Reject (9)
¢ ClOrdID(11) paBabiv ClOrdID(11) u3 cooOmieHus, KOTOpoe MPUBEIIO K IOCTaHOBKE M3MeHsieMoii 3asBku (35=G), Tara OrigClOrdID(41) He Oyxer.

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

<I'pynma «Header»>

D
=
5
=
=
<
o=

IlOHyCTI/IM])Ie SHAYCHUA

Tabmuua 247

IIpumeyanue

Tun coobmenus = '9'

37

OrderID

(olie)

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) - 3ampoca Ha CHsITHE/H3MCHEHHE 3asIBKH.

41

OrigCIOrdID

H*

String

IMonb30BaTENLCKUI HACHTU(GUKATOP 3aABKH, KOTOPAsk HE MOKET OBbITH CHSATA WJIH
usmenena. Heoo6sszamenvno onsn cooowenuii 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 Camyca
KAK CHAMOU UMY NOJHOCMIbIO UCHOJHEHHOI, MO MO 2apaHmupyenl, Ymo 3dsA6Ka
HeakmueHa 6 s0pe mopaosol cucmemvl. Bvi mooceme nonyuums Execution
Report, ykasviearowuii Ha QuHaTbHLI cmamyc 3aA6KU NO3Jce dM020 OMKA3d,
00HAKO 6bl MOJHceme 0e30NACHO UCHOTb308AMb YKA3AHHYII 8 HeM CIAmyC 3aa6Ku
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 TaHHOE COOOIIEHHE SBISETCS OTBETOM.




102

CxIRejReason

Hannuune

int

ﬂOHyCTI/IMLIe SHAYCHUA

‘0’ (Cnumxom
CHSITHS)
'1' (HeusBecTHasl 3as1BKa)

IIO3JHO JIISL

‘3’ (B oxugaHuM 3aMEHBI)

‘6’ (Hdy6muxat 3amnpoca
ClOrdID(11))

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

'99' (JIpyroe)

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

ITpumeyanue

58

Text

String

TekcroBass cTpoka B cBoOomHOM (opmare. OOBIYHO HCIONB3YETCS ISt
JeTanu3auyd OpuuuHbl oTKiIoHeHus coobmienus Order Cancel Request (F) wnm
Order Cancel Replace.

Ipumeuanne: mpu o0pabOTKe MpHKa3a Ha CHATHE WM HM3MEHEHHE 3asBKU
BO3MOJKHBI CIIEYIONINE CHTYALHH:

1.

MFIX Trade cepBep Haies COOTBETCTBUE MEXIY YKa3aHHBIM B
sanpoce OrigClOrdID u OupxeBbiM HOMepoMm 3asiBku OrderlD
(37), unu OupkeBOM HOMEp COOOINEH B 3ampoce. 3ampoc Ha
CHSATHE OTIIPABISIETCSI TI0 OMP)KEBOMY HOMEPY B SAPO TOPTOBOA
CHCTEMBI, KOTOPO€ MPOU3BOJUT IOUCK AKTHUBHOW 3asBKHU C
HOMEPOM, COBMAJAIONINM C yKa3aHHBIM B 3aIllpoce Ha CHSTHE
WIN W3MEHEHHe, W KOTOPYIO pPa3pelieHO0 CHUMATh JaHHOMY
none3oBarento (SenderComplD). Ecnu 3asiBka He HaiifeHa, TO
BO3BpAIAETCSl OTKA3 C KOJOM OIIMOKM M TeKkcToM THma (219)
He naiineno 3asBok st cHsatus. Henb3s caumars: 0.

Ecnu 3asiBKa CHsTa MIIM MCIIOJHEHA, TO BO3BPAIIACTCSl CTPOKA C
yKa3aHHEM cTaTyca 3asBKU. 3HAUeHHE CTaTyca 3asiBKU B OTKa3e
na 3anpocel Order Cancel request mim Order Cancel Replace
request sBiIsSeTCS OKOHYATEIBHBIM M MOXET HCIHOIB30BATHCS
KJIMEHTCKUM MPUIIOXKEHUEM 10 Tonyuenusi Execution Report ¢




ﬂOHyCTI/lMLIe SHAYCHUA Hpnmeqaﬂne

)
=
=
=
=
<

=

yKazaHueM craryca 3asBku matched wiu canceled.

3. Ha MFIX transactional cepsepe He HaiizieHO OUpPXKEBOrO HOMEpa
3asiBKM Ui ykasaHaoro B 3ampoce OrigClOrdID. 3ampoc
OTKJIOHSIETCS ¢ ykasanmeM B moie Text 58=can't find order
(Bcerna Ha aHTJIMHACKOM SI3BIKE).

Eciam 3ampockl Ha perucTpanyio WM W3MEHEHHE / OTMEHY 3asBKH
MIPUXOJAT OT oHOTO | Toro ke SenderComplD ¢ ManbpIMu HHTEpBaIaMu
BPEMEHH, TO HX HCIOIHEHHE TMPOUCXOJAUT MOCICIOBATEIFHO, H B
CHHXpPOHHOM pexxuMe Ha ydactke oT FIX cepBepa 1o snpa TOpropoit
cuctembl. Ilocheayronmii mpuka3 He OTMPABISETCS 10 TEX MOp, MOKa
KOJIOM cepBepa He Oyaer mojiydeH u 00paboTaH OTBET HA MPEIbIIYIIHIA
npuka3. Ecnu peructpands HOBOW HIM W3MEHEHHE 3asBKH OBLIO
YCHENIHBIM, TO NpH 00padOTKe MOCIENYIOEero MpuKasa Ha €€ CHIATHE
wm n3MeHenne ¢ ykazanueM OrigClOrdID Oyner naiineH OupskeBoit
HOMep 3asBKM M oOpaboTka mpowmsoiger mo BapuaHty 1. Ecim B
PErHCTpali HOBOM MJIM 3aMeHe 3asBKU OyJeT OTKa3aHO, TO OUPIKEBOTO
HOMepa HOBOH 3asBKM He OymeT u 00paboTKa MOCIeNyIOIIero mpuKasa
Ha CHATHE WM 3aMEHY HECYLICCTBYIOIICH 3asBKH MNPOU30MIET Mo
BapuaHry 3.

60 | TransactTime H UTCTimestamp Bpemsa peaucmpayuu 3anpoca Order Cancel Request 8 mopaosoli cucmeme.

Hons 60 u 9412 popmupyrom 3uHauenue epemeHu Hauana obpadomxu 3anpoca
aopom TC. Ilpu wmamuuuu ouepedu Ha 06pabomky Ha 6xode s0pa Gpems
odfcudanus 8 ouepedu 6yoem y4umvl8amvCs 8 3HAUEHUU 8PEeMEHU PeSUCmpayuu

3anpoca.
941 | OrigTime H | int MukpocekyHObl 8pemeHU peaucmpayuu 3anpoca Order Cancel Request &
2 mopeosoli cucmeme. 3mo 3HayeHue ciedyem 0obasume 8 Kayecmee OpobHoOl

yacmu cekyHO 8 3Ha4yeHuu nosas TransactTime.




<I'pymma «Trailer»>

IHose Jonycrumble 3HAYECHHS ITpumeyanue
o

5. CepBuc MFIX Trade Capture

Cepsuc MFIX Trade Capture ucnonb3yercs ais monydenus otuetoB Trade Capture Report (AE) mo BceM cienkam, KOTOPbIC BUIUT JAaHHbIH
nosb3oBateib (USERID) Toprosoit Cucrembr MOEX. B 3aBucHMMOCTH OT IpaB JA0OCTYIA HOJIb30BATENS, OIYIaeMbIe CJICITKA MOTYT BKIIFOYATh CHEIKH
Bcell pupMBbl MK CIIENIKM HEKOTOporo Habopa Tpeiaepos. IlpaBa nocryna ycranaBnuatorcs agmuHucrparopamu Toprosoit Cucremsr MOEX.

Jlns wucnonb3oBanus cepBuca MFIX Trade Capture HeoOxommmo yctaHoBuTh FIX-ceccrio Ha COOTBETCTBYIOIIME ajapec H TOPT C
cootBerctByrommM TargetComplD. Tlocne storo cepep cpasy ke HauHeT HochutaTh coodmienus Trade Capture Report (AE) mo Bcem BHIUMBIM
CAEJIKaM C MUHUMAJILHOM 3aJ1€PKKOM.

3amMeuacHue: B HOBOM BEPCHH CEPBUCB KIMEHTY HET HEOOXO0AMMOCTH NOChUIaTh coobienue Trade Capture Report Request.

5.1. CooOweHunsa oT cepBepa K KITMEHTY

5.1.1 Trading Session Status (h)

Cooo0menue Trading Session Status (h) npemocrasiser uadopmaimio 0 cTatyce NOAKIOYCHUS K KOHKpeTHOMY phiHKY MOEX u otmpasisiercst
FIX xnuenty 6e3 3ampoca (unsolicited) B cnenyromux ciaydasx:
o Coemunenne FIX cepBepa ¢ Toprosoii cuctemoir MOEX ycTaHoBIIEHO
o Coenunenue FIX cepsepa ¢ Toprosoit cuctemoit MOEX 3aBepiiieH0 KOPpEKTHO
o Coemunenne FIX cepBepa ¢ Topropoii cuctemoir MOEX 3aBepiieHO HEKOPPEKTHO
o [TloBropnoe coenunenue FIX cepsepa ¢ Toprosoit cucremoit MOEX
o Toprosas cuctema MOEX mepe3anymieHa/Bo300HOBIICHA.
[Tpumeuanue: Het HeooxoaumocTu oxuaats coodmenus 340=101 mpu nonydyenun ycnemnoro coodmenust Logon. CooGmenns Trading session
Status HCHONTB3YIOTCS TOJNBKO NTPH HETATUBHBIX CIIEHAPHIX:
* Jlonyuenue coobmenus 340=103 o3nauaer, yTo BBl He Oyzere mosyyaTh Execution Reports no tex mop, moka He MpHIET
coobmenne 340=101



* Bce npuka3bl Ha MOCTAaHOBKY/OTMEHY/M3MEHEHUS 3asiBKU OYIyT OTBEPTHYTHI B IPOMEKYTKE BPEMEHH MEXIY IMOJyYCHHUEM
coobmenust 340=103 u coobmenus 340=101
= [lomyuenue coobmenus 340=101 mnocne coobmenus 340=103 o3nauvaer, uro padorocnocoOHocth FIX cepBepa
BOCCTaHOBJICHA.
ITonst coobmmenus Trading Session Status (h) omucansr B Tabmuie 28.

Tabnuma 258
:::
= JomycTumple 3HAYEHUS Ipumeuanne
=
<I'pymmna «Header»> (0] Tun coobmenus = 'h'
336 | TradingSessionlD o String Wnentuduxarop Topropoii ceccun. [lone conepxut naeHTU(HUKaToOp phIHKA.
325 | UnsolicitedIndicator H Boolean 'Y (Ja) WHaukaTtop, KOTOPBIA MOKA3bIBAET, OTMPABISETCS JIM 3TO COOONICHHE IO
3anpocy/moucke (B otBeT Ha Trading Session Status Request (g)) wiu Her.
340 | TradSesStatus o int ‘100’ (Topeosas cucmema =~ CraTyc TOpProBoit ceccuu. Mcmonb3yercs Ijisl TPEJOCTAaBICHHs CTaTyca
nepezanywena/e03061o61ena) MIOJKITIOYEHHS K KOHKpeTHOMY peiHKY MOEX.
‘101" (Coeounenue ¢ MOEX
YCMAaHOBeH0)
‘102" (Coeounenue ¢ MOEX
3a6epUIEHO KOPPEKmHO)
‘103’  (Coeounenue ¢ MOEX
3a6epueHo HeKOpPeKmHO)
‘104" (Iloemopmnoe coedunenue c
MOEX)
58 Text H String TexcToBass cTpoka B CcBOOOmHOM (opmaTe. MOXKET HCIIOIB30BATHCS IS
KOMMEHTapHUEB, JOIOIHUTENFHOH HH)OPMAIMU KACAOIICHCS TOIKIIOYCHUS K
KOHKpeTHOMY peIHKY MOEX.
<Ipynmna «Trailer»> o

51.2 Trade Capture Report (AE)

Coobmienne Trade Capture Report (AE) npemocrasnser unpopmanuio o cuenke. Coobmienust Trade Capture Report otmparistoTcs
aBTOMATHYECKH M HE TPeOYIOT IpeaBapuTeIbHOTO 3ampoca coodmenrem Trade Capture Report Request.


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

ITons coobmmenus Trade Capture Report (AE) onucansl B Tabuie 29.

<Standard Message Header>

Tabmuma 269

Tumn coobmenus = 'AE'

571 TradeReportID

String

Vuukaneusiit uaeatudukatop coodbmenus Trade Capture Report (AE).

828 TrdType

* QI 0O| O

int

'0' (O6bruHas cernKa)

2’ (Coenxa PEIIO c I]K)
22’(Aopecnas coenka);
‘53’(Coenxa PEIIO);

‘101" (Komnencayuonmuwlii)
‘102" (Texnuueckas coenka
no  8038pamy  aKmugos

PETIO ¢ [JK)

Twum cnenkw.

829 TrdSubType

*

int

‘1’ (l-agz dgacTe cHeNKH
PEIIO);

‘2’ (2-ass 4YacTb CHEJIKH
PEIIO);

‘3’ (PacuetHas cnenka Io
urctpymenty CBOII);

‘4> (PacueTHas clenka IO
WHCTPYMEHTY OWBaNIOTHAs
KOp3HHa);

‘5’ (Cpmenka mo omeparun
PEIIO ¢ LIK);

‘6’(ITepBast 4acTh CHEIKH IO
oneparuu PETIO ¢ [IK);

‘7’ (Btopas d9acTth cHEIKH

o oneparmu PEITO ¢ 1IK);
‘8’(AmpecHas cmenaka IO
onepanuu PETIO ¢ [IK);

‘9’(TlepBast yacTh azpecHOM

Wnentndukarop, yTOUHSIOMINN THIT CIEIKH.




caenku 1o orepanuu PEITO
¢ 1K),

‘10’(BTtopast uacth CHOCIKH

o onepauuu PETIO ¢ LIK).
818 SecondaryTradeReportID H | String Homep crnenku PEIIO.
150 ExecType O | char 'F' (Cnenxa) Tun wucnonuenust (Execution), wHbOpMamus 0 KOTOPOM BKIIOUEHA B 3TO
* cooOmIeHwe.
17 ExeclD O | String YHUKaIbHBINA HACHTH()UKATOP CIESIIKH.
*
570 PreviouslyReported O | Boolean '‘N'  (otwer wHe  Obu1 | UHAMKATOP, HHOOPMHUPYIOMIMIA O TOM, OBLI JIH yXKe PaHbIIC OTIPABICH OTYET O
MPEeIOCTABIICH BTOpPOH | JaHHOM CIEJKE BTOPO# CTOpOHE.
CTOPOHE CIICITKH)

<I'pymma «Instrument»> o Tukep, wuneHTH(UKATOp (HMHAHCOBOTO  HMHCTpyMEHTa. B KkadecTse
uneHTH(UKaTOpa (UHAHCOBOTO WMHCTPYMEHTA, IO KOTOPOMY 3aKIIOYCHa
caenka, ucnoib3yercss SECCODE*.

<I'pymma Financing Details > H JononnurensHast nHGOpMAaNus o cAesKe.

<Ipymma «Yield Data»> H JI0X0THOCTB LIEHHOH Oymarm.

711 | NoUnderlyings H | NumiInGroup Kosmuectso 3nementos B rpymnme <Underlying Instrument>

<I'pymma Underlying Instrument> H JomonHuTEeIbHAS HH(DOPMAITHSI 0 (HHAHCOBOM MHCTPYMEHTE.

32 LastQty O | Qty O0BbeM CIIeNKH, BBIPAKCHHBIH B JIOTAX.

31 LastPx O | Price llena cpenku, 3a €AMHUIly WHCTPYMEHTa, B BalIOT€ WHCTPYMEHTa WIH B
NPOLEHTaX OT HOMUHANA (U1 (PMHAHCOBBIX HHCTPYMEHTOB ¢ (DMKCHPOBAHHBIM
JIOXOJIOM).

1056 CalculatedCcyLastQty H | Amt KosmuecTBO B crienke, BRIPAXKEHHOE B IUHHUIIAX [[EHHBIX Oymar. Beraucsercst
Kak npousBezenue LastQty (32)* LotSize (xoauyecTBO eUHNII HHCTPYMEHTA B
OJIHOM JIOTE)

75 TradeDate O | LocalMktDate [Hara 3akmouenns caenku B [TTTMM/I/J] dopmare. Eciu nata He ompenerneHa,
JaTOM 3aKIIFOYCHHUs CHCIKH CYMTACTCS TEKyIllas Jara MO MECTHOMY BPEMEHH,
rJie IPOXOIMIM TOPTH.

60 TransactTime O | UTCTimestamp BpeMmst 3aKiI04eHust CIENKH C TOYHOCTBIO JI0 LIENbIX CEKYHI.




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' (HanmmusbIid 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 3aKITIOUCHHS 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));

‘YX* (Cpok moraimeHwus,
BBIPAXKEHHBIH KOJHUYECTBOM
JeT (X));

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

InaTesKHbIN TepHO (IEPHO] PACUECTOB)

[ara pacderoB 1o caenxe, Beipaxennas B [TTTMM/I/] dopmare
Kon pacueros TC MOEX

KonmuecTBo anemMeHTOB B rpymme Sides.

Hanpasnenue 3asBKy, Ha OCHOBAaHHH KOTOPOH 3aKIIIOYEHA CIIENIKA.

YHUKaNbHBIA WAEHTU(UKATOpP 3asBKH, NpHUcBOeHHOH B Toprosoii Cucreme
MOEX, Ha ocCHOBaHHH KOTOPO¥1 3aKIIOYCHA CIICIIKA.

YHUKaJIBHBIH TI0JIE30BATEIBCKUN HMIECHTH(HUKATOP 3asgBKH, YCTAHOBICHHBIN



TOpryrouei HWHBECTOPOM,  HHTEPECHl  KOTOPOTO
IpeICTaBisieT IMOoCpenHHYecKkas opraHm3anusa.ComepKUT 3HA4YCHWE II0JS
BROKERREF Ta6snuust opaepos Toprosoii Ciucrembt MOEX.

opraHuzauuesl  Win

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

526 => SecondaryClOrdID H | String Conepxut 3nauenne nonss EXTREF tabmumer opmepos Toprooit CHcTeMBI
MOEX
=><[pymma «Parties»> (0] CTOpOHBI CAETIKH.
* Kak npaBuio, rpymma coaepKut uaeHTH(HUKaTop GUPMBI, MOIB30BATEINS U KO
KJIUCHTA (€CJIU IPUMECHUM).
1 => Account H | String TOproBelii cUeT, B CUET KOTOPOTO 3aKIFOUCHA TaHHAS CIIETKA.
336 => TradingSessionID O | String Wnentudukarop TOproBoil ceccuu. B KadecTBe HAEHTHU(HKATOpa TOPrOBOM
* ceccnn uCnonb3yercst pexum Topros (SECBOARD).
625 =>TradingSessionSublD O | String ‘OPEN’- mepuon otkpeitust | [lepuon ToproBoii ceccuu, Korja Oblia pa3MelieHa 3asBKa.
* ‘S’ — — mepuoj ayKIHOHA
OTKPBITHUS
‘N’ — HopManbHBIN TEPHOL
TOProB
‘CLOS’ — nepunon 3akpbITHS
‘I’ - mUCKpeTHBIH ayKIIOH
‘D’ - ayKIIMOH KPYIHBIX
MaKeTOB (TOJIBKO [T
(bOHIOBOTO PHIHKA)
‘E‘ - TOprHU 110 1IeHE
AYKI[OHA 3aKPBITHUSI
‘IPO’ — MEPBUYHOE
pa3MelieHie
=><T'pynma «Commission Data»> H CyMMmapHasi KOMHCCHSI IO C/IEIIKE.
381 =>GrossTradeAmt H | Amt O0BeM cIeNKH, BRIPAXKCHHBIH B PyOJIsX.
159 =>AccruedInterestAmt H | Amt HakomieHHBI KYNOHHBIH JOXOX AN KOHBEPTHUPYEMBIX OOIHMramuid WiIn

(MHAHCOBBIX HHCTPYMEHTOB C (DHUKCHPOBAaHHBIM JOXOIOM (TONBKO IS




(hOHIOBOTO PHIHKA).

920 =>EndAccruedInterestAmt H | Amt HaxkoruieHHBIM KYNOHHBIM J0XOJ Ha JAaTy BBIKYNAa Uil KOHBEPTUPYEMBIX
obmUranii Wix (UHAHCOBBIX HWHCTPYMEHTOB C (DPUKCHPOBAHHBIM TOXOIOM
(TosbKO 1715t (POHAOBOTO PHIHKA).
921 =>StartCash H | Amt CyMMa MpHBJICYCHHBIX JEHEXKHBIX cpeacTB mo caenke PEIIO Ha Tekymryio
Jary.
922 =>EndCash H | Amt Cymma Bosepara PETIO.
136 =>NoMiscFees H | NumInGroup Konmuectro anemenToB B rpymme MiscFees.
137 =>=>MiscFeeAmt Y | Amt 3HaueHre KOMUCCHH Mo caenke. [lone obs3atenproe, ecimu NoMiscFees (136) >
0.
139 =>=>MiscFeeType vV |int '4' (Komuccnst GUpIKH) Tun xomuccun 1o caeinke. Iose obs3arensHoe, ecian NoMiscFees (136) > 0.
'98' (Komuccus 3a knupune)
'99"  (Komuccuss 3a mex.
docmyn)
162 =>SettlInstID H | String Hoenmugurxamop omuema Ha ucnonnenue
640 Price2 H | Price Llena emopoii uacmu PEIIO na oamy ucnoanenus (monvko 011 (oHO08020
DUIHKQ).
44 Price H | Price Llena 3a eOunuyy uncmpymenma
423 PriceType H | int Tun yenvl
5155 InstitutionID H | String Hoenmugpurxamop pacuemmnoti opeanuzayuu
5202 TradeThruTime H | char ‘C’ (Bassxa 6 aykyuon | Tun cobbimusi axmuayuy 3asa6Ku (MOIbKO 05 3aA6KU 8 AyKYuoH 3aKpuimus)
3aKpbimus)
5440 ClearingStatus H | String Cocmosinue KIUpUH208bIX pacuemos no coelke (MoavbKo 04 (HOHO06020
PUIHKA).
5934 ClearingRefNo H | String Yuukaneneiti  uoenmughuxamop, npuceausaemviii KIUPUH2O80U  CUCMEMOU
(monvko onst pondosozo puinka).
6029 CurrencyCode H | String Koo eantomei, 6 komopoul mopzyemcs [[B
7693 ClientAcclD H | String Hoenmugpuxamop pacuemnozo cuema ¢ HKI]
9580 ParentiD H | String Hoenmuguxayuonunoviii nomep eumpunnoii coeixu ¢ Topeoeou Cucmeme 0nst
coenok PEIIO u eantommuvix SWAP coenox.
9938 ClearingHandlingType H | String Tun kaupunea (moavko 071 hOHO0B8020 PLIHKA).
10003 | OperationType H | int Tun onepayuu (MOIbLKO 0151 POHO0B020 PLIHKQ).
10104 | Pricel H | Price Llena nepeoti uacmu PEIIO na O0amy ucnoinenust (moivko 0iast (poHO08020




DYIHKA).

10105 | CurrentRepoValue H | Amt Cymma PEIIO na mexywyio damy (monvko 051 poH008020 pbiHKa).

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

10110 | TradeBalance H | Qty Ob6vem Heucnoanennoi uacmu 3anexku, 6 aomax (moavko O0as PoHO06020
PIHKA).

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

10117 | LastCouponPaymentValue H | Amt Ob6vem kynonnoil suiniamol (MOALKO 0151 POHO0B020 PLIHKA).

10118 | LastCouponPaymentDate H | LocalMktDate Jlama nocneoneil kynonnoi sviniamol (MoabKo 0 (hOHO08020 PLIHKA).

10119 | LastPrincipalPaymentValue | A | Amt Boinnamot no ocrnosnomy donzy (monvko o pondoeo2o 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 PIHKA).

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 Oxcuoaeman cymma  PEIIO na oOamy wucnoinenus — nocie GulNambvl
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> (0]




6. CepBuc MFIX Drop Copy

6.1. Execution Report (8)

Cooobmienue Execution Report (8) ucnonb3yercs ais nepenaun uHGopmanuu 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, HMMEIONIMM IpaBa jgoctyna Ympaeistomero ¢upmel B ToproBoit Cucreme MOEX. Jlns cnenuanbHBIX NPUMEHEHHH TpaBa
M0JIb30BATENs MOT'YT OBITh OTpaHUYEHBI TPYIIOI TpeiiiepoB.

3ameuaHue:

e BbixoaHOW Tpadduk cepsuca MFIX Drop Copy orpanuyeH s NpeloTBpAIlEHUs MEPErpy3Kd CETEBBIX KaHAIOB OOJBIIMM KOJIMYECTBOM
coobmiennii. He ciemyer oxumath CBEpXMalION 3aIep’KKH B TOCTABKE COOOIEHHWI OT JaHHOTO cepBHCca. B HOPMaTBHBIX YCIOBHUSX 3a/I€pPiKKa
cocraisieT MeHee 100 MUIITHCEKYH.

° DrOp COpy HC AOCTABJIACT OTYCTHI JJIA OTMCHHBIX COO6HIeHI/Iﬁ KOTOPBIC HE MEHAIOT CIIMCOK 3asABOK B paMKax obiactu BUJIHUMOCTH

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

Ta6muma 30
o JonycTumple 3HAYEHUS Ipumeuanue
=
=
=
=
=
<I'pymmna «Header»> (0] Tun coobumenus = '8'
37 OrderID o String Wnentudukarop 3asBku, npucBaesaembiii Toprosoit Cucremoit MOEX.
‘YHUKalleH BO BCEW UCTOPUU PBIHKA.
526 SecondaryClOrdID H String Tone 3anonusiercst 3Hadenuem nonss EXTREF w3 tabmun MOEX u
COBIIIaeT CO 3HAYEHHEM, YKa3aHHbBIM IIPH IIOCTAHOBKE 3asBKH.
11 ClOrdID o String VHukaneHelii (B TeueHue aHsA g ganHoro  SenderComplD)

MOJIb30BATENILCKUM ~ MACHTH()UKATOp 3asBKH, (MOJIe  3aIOJIHSIETCS
s3HaueHneM mois EXTREF w3 Tabmunm MOEX wu coBmamaer co
3HAYEHHEM, YKa3aHHBIM TP MOCTAHOBKE 3asABKH) WIM HICHTH()UKATOP
sanpoca Ha cHarue 3aseku (Order Cancel Request (F)), ecau
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IIpumeuyanue

Execution Report otmpapisieTcs B OTBET Ha HETO.

Ipumedanue: ClOrdID moxeT ObITh HEYHHKalIbHBIM WM COICPKATH
3Hadenne ‘N/A’, HampuMep, €CITi T0JIb30BaTelIb CO3/1al 3asIBKy He 4epe3
npmtoxenne 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, ecium ExecType (150) ne
sBisieTcst ogauM u3 (‘0° (Pasmemenue), ‘6° (PaccmarpuBaeTcsi CHSTHE),
‘8’ (OtkioHEHHE)).
Kaxk npaBuiio, rpyIma CoaepXuT UICHTHOUKATOP (GUPMBI B KO KIUCHTA
(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
crenyronM 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> cosnagatotr co
3HAYCHUSIMH B €KECIHEBHOM OTYETE II0 cAenkaM, npuckaeMom MOEX
B KOHLIE JTHS.
150 ExecType o char '0' (Pazmemenne) Tun oryera 00 MCHONHEHHWHN 3asBKH, KOTOPHIH ONMCHIBAET Ha3HAYCHUE
'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' (YacTnuHO MCIIOIHEHA)




)
=
=
=
=
<
=

JonmycTrumble 3HAYEHHUSA

IIpumeuyanue

2! (UcnionHeHa)

'4' (Ormenena/Cusra)

‘6’ (PaccmarpuBaercs
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 3asexu, | [IppunHa CHATHS 3asBKH, HCIOJB3YEeTCs, €CIM 3asBKa ObDIa CHATA
Komopas He Modcem Ovimb | TOProBOH CHCTEMOH.
UCNOTIHEHA HeMEeONeHHO),
'98" (Ommena 3as6xku 8 KoHye
MOpP2068oLl ceccuu U 3as16Ku,
Komopas npueooum K
BAKNI0UEHUI0 KPOCC - COCKU);,
‘100’ (cuama no COD (Cancel
on disconnect )
1 Account O* | String Toprosslii cyeT, B cueT KOTOPOTo MOAaHa 3asBKa.
64 SettlDate H* | LocalMktDate [ara pacuetos, BeipaxerHas B [TTTMM/JI dpopmare (st OHIOBOTO
1 BaJIFOTHOTO PHIHKOB).
<I'pymma «Instrumenty»> (0] Tukep, wuaentudukarop (UHAHCOBOrO HHCTpyMeHTa. B  KkadecTBe
uaeHTupurKaropa (uHaHCOBOTO HMHCTpyMEHTa UCIIOJIB3yeTCs
SECCODE*.
54 Side (0] char '1' (Ioxynka) Hampasnenue 3asBKH.

'2' (lIpomaxa

B cimywae cpenkm 1O CBOI HMHCTPYMEHTY (BQJIIOTHBIH DBIHOK),
HalpaBlIeHUEe yKa3bIBAae€TCA IO CIIOT CHEIKe ¢ OoJiee IM03AHeH pacueTHOH
aToMu.
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=
2
§
==
<I'pymma «Order Qty Data»> H O0ObeM 3asBKH, BHIPQKEHHBIN B JIOTAX.
40 OrdType H char 'l" (PeiHOYHAs) Ty 3asBKH.
'2' (JImmMuTHAS)
‘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) (TOJNBKO I
(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) neictBuTenbHONU. OTCYTCTBHE 3TOTO TOJISI WHTEPIPETHPYETCs, KaK «
3! (Hemennenno unu | JlelicTBUTENbHA B TEUCHUE JTHS.
OTKJIOHHTb)
'4' (IcioTHUTB MJTH OTKJIOHUTD)
7" (Ilo uene 3akpbiTus) (s
(OHIOBOTO PHIHKA)
168 EffectiveTime H UTCTimestamp BpeMmst akTuBaImu 3asiBKH (TOJIBKO TSt (POHTOBOTO 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
LIEHHBIM OymaraM (Juist ()OHIOBOTO PHIHKA).
529 OrderRestrictions H MultipleValueString '5' ([eiictBoBath Kak Mapker- | OrpaHuueHus o 3asiBKe. Moxer coJIepKaTh Habop
MeHKep WM KaK CIEUAINCT 10 | OrpaHUueHUI/MHCTPYKIMMA, pa3AeneHHbIx mpobenoM. KomOuHamus:
[ICHHBIM OymMaram) OrderCapacity (528) = 'P' u OrderRestrictions (529) = '5' ucmomnb3yercst
JUIsL OmIpeneneHus 3asiBKM MapkeT Melkepa WIA CHEUUAINACTa II0




LIEHHBIM OyMmaraMm (Ju1st ()OHIOBOTO PHIHKA).

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

31 LastPx vy Price Lena sToii (mociiegHe) caenky o JaHHOM 3asBke. [loie o0s3aTensHOE,
eciu ExecType (150) = 'F' (Crenka).

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 ayKIuoHa
OTKPBITHS

‘N’ — HopMaJIbHBINA TEPHOLT
TOProB

‘CLOS’ — mepuo 3aKphITHS
‘FCLOS’ — puHanbHbIN IEPHOT
3aKPBITUS

‘CA’ - ayKIIMOH 3aKpBITHS

‘I’ - mICKpeTHBIH ayKIIOH
‘D’ - ayKIIMOH KPYIHBIX
MIAKEeTOB (TOJBKO LIS
(OHITOBOTO PHIHKA)

‘E° - Topru mo neHe ayKIuoHa
3aKPBITUS

‘IPO’ — mepBu4HOE
pa3smelieHme

151 LeavesQty o Qty Hewucnonuennast yacte 3asBku. Ecim OrdStatus (39) = ‘4°, ‘6” wmm ‘8’

(t.e. 3as1BKa OoJyiee He aKTUBHA WJIM OXKHUAAET cHATHE), To LeavesQty = 0,
nnaue LeavesQty = OrderQty — CumQty.

B ciyqae cnenok mo cBON MHCTPYMEHTY (BAIIOTHBIM PBIHOK) CO CIOT
nosnem Symbol (55), LeavesQty = “0”.



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}
http://btobits.com/fixopaedia/fixdic44/tag_150_ExecType.html

)
=
=
=
=
<
=

JonmycTrumble 3HAYEHHUSA

IIpumeuyanue

14 CumQty o Qty HcnonnenHast uacte 3asBKH. Ecinu 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 cHamus 3a86Ku, UIU 8pPEMsL 3AKIIOUEHUS.

coenxu no 3asexe. Obszamenvhoe, ecau ExecType (150) sensemcs
oonum uz (‘F’, '4")".
Hons 60 u 9412 gopmupyrom 3naueHue epemenu Hauaia oobpabomku
mopeosozonpuxasa aopom TC. Ilpu nanuuuu ouepedu Ha oopabomky Ha
6xo0e A0pa 6pems OXCUOAHUS 8 ouepedu 0yOem YYumvi8amvcs 6
BHAYEHUU BPEMEHU PeUCPayUU 3anpocd.

9412 OrigTime H int Bpemsa mpanzakyuu 6 MUKpOCeKyHOAx Kaxk YKA3AHO 6 MOp206ol
cucmenme. Jlannoe 3navenue ciedyem npubagumov K 3Havenuro 6 60-m
none Ons  NONYYEHUs. 6PEeMEHU MPAH3AKYUU C  MUKPOCEKYHOHOLUL
MOYHOCMDIO.

5155 InstitutionID H String Hoenmugpuxamop pacuemmnoti opeanuzayuu

5202 TradeThruTime H char ‘C’  (Basexa 6  aykyuon | Tun cobvimusi axmueayuu 3as6Ku (MoabkKo O 3as6Ku 6 AYKyuow

3aKpbImus) 3aKpbIms)

6029 CurrencyCode H String Koo eantomel, 6 komopoi mopeyemcs L[

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

‘N’ (Hem) aiicbepe-3as6Ku
7695 CoverlD H char Y’ (la) Ipusnax 610KUPOBKU DUHAHCOB02O UHCMPYMEHMA HA CREeYUAIbHOM
‘N’(Hem) cueme Ha epems onepayuu PEIIO

7693 ClientAcclD H String Hoenmugpuramop pacuemmnozo cuema ¢ HKI]

9173 TradelssueDate H Date [lama 3axniouenus coenxu

9945 OrigOrderID H String Vrazvieaem |D usmenennou 3asexu. Ucnonwsyemes ¢ omeem na Order

Cansel/Replace Request (G).
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Ipumeuanue: npu 3amene 3as6KuU el NPUCBAUBAENCSL HOBbLUL OUPICEBOL
nomep OrderlD (37). B none 9945 yxaszvieaemcsi Oupoicesoll Homep
3A56KU, CHAMOU NPU BLINOIHEHUU USMEHEHUSL.

9580 ParentID H String Hoenmuguxayuonnviii homep sumpunnou coenxu ¢ Topeoeoti Cucmeme
ona coenok PEIIO u eanomuvix SWAP coenox.

<I'pymnma «Commission Data»> H CyMMmapHas KOMHCCHSI TIO C/IENKe, KOTOpast OblIa 3aKJII0YeHa Ha OCHOBE
IAHHOU 3aBKH.

<Ipymma «Yield Data»> H JIOXOOHOCTE IO CHEIKE.

159 AccruedInterestAmt H Amt HakoruieHHBIH KyNMOHHBIH J0XOJ IO CAEJIKE Uil KOHBEPTUPYEMBIX
obmuranuii  Win (HUHAHCOBBIX HHCTPYMEHTOB C (DPUKCHPOBAHHBIM
JIOXO0JIOM (TOJIBKO [T (POHIOBOTO PHIHKA).

58 Text H String TekcroBass crTpoka B cBoOomHOM (opmare. MHcmomb3yercs i
JeTaau3aliy NPUYHHBI OTKJIOHEHHMS 3alpoca TEKYIIEro cTaryca 3asBKH
WY Pa3MEIEHUS 3aSBKH.

136 NoMiscFees H NumlInGroup KonruecTro anemenToB B rpymme MiscFees

137 =>MiscFeeAmt v Amt 3HayeHne komuccuu 1o cuenke. Ione obs3arensHoe, eciiu NoMiscFees
(136) > 0

139 =>MiscFeeType v int '4' (Komuccnst Oupxn) Tun komucenn no caeske. [loixe obszatensHoe, ecimu NoMiscFees (136)

98" (Komuccus 3a kiupune) >0
'99' (Komuccus 3a mex. oocmyn)

<[Ipynna «TrdRegTimestamps»> H Bpewms pecucmpayuu 3asexu na MOEX.

1090 MaxPriceLevels H int 1 (I1o oonoti yene) MaxcumanbHoe Koauuecmeo YeHo8bIX YPOsHell Oas COeloK MO Mol
3as6Ke.

<I'pymma «Trailer»> o




