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1. BBepeHue

JIOKYMEHT COIEPIKUT OIUCaHUEe COOOIICHUH, 0I0KOB 1 moJiei mpoTtokona FIX Bepcuun 4.4, ananTHpOBaHHOTO JUIsS UCTIOIB30BaHUS B TOPrOBOM
cucreme MockoBckoii bupxu (manee — MOEX).

Onucanue untepdeiica 6azupyercs Ha cnenudukanuu nporokona FIX (Financial Information Exchange, http://www.fixprotocol.org) Bepcuu 4.4;
MPE/III0JIaraeTcs, YTO YUTATEIb YKE 3HAKOM C OCHOBAMH ATOT'O TIPOTOKOJIA.

CucreMoii HCIIONIB3YIOTCS TOIBKO T€ COOOLIEHMS (TPYMIIbl) U UX OJIs, KOTOPbIE ONMCAHbI B JAHHOM ITyOJIMYHOM HHTep(elice. Credyem obpamums
8HUMAHUe, Ymo 1o, npucymcmeayouwue 8 cmaHoapme FIX 4.4 (o6azamensHble u He 0b6A3amerbHbie), HO He nepeyucsneHsbl 8 OaHHOM MybauYHOM UHMepdelice,
cuumaromcs Heoba3amesnbHeIMU U U2HOpUpytomea 6upceli. 3HayeHuA nosel, npucymcmayouwue 8 crnucke 0omycmumslx 3HayeHuli 8 cmaHoapme FIX 4.4, Ho He

ONUCaHHbIe 8 3MoM OOKyMeHme, c4HumMaromcsi HeKOPPEKMHLIMU - coobuwieHue ¢ Makumu AaHHbIMU 6yOem OmK/OHeHo.
Kaxxnoe coobiienue (rpymnmna) onuceiBaeTcs Tadnuieit. Kaxknas crpoka B Tabnuiie 370 - ojie cooOmeHus (Tpymnisl). J{ms kax10To mosst yKa3aHsbl:

. Tag — uncio, KOTopoe HEMOCPEACTBEHHO UCTIONb3yeTcs npu popmupoanuu FIX coobmienus.
o ITone — nmpuBeeHO UM OIS, KOTOPOE He UcHoib3yeTcs pu popmupoBanuu FIX cooOrieHus; BBeACHO /Ui yJ00CTBa, B KAUeCTBE KPATKOTO
ormucanus. B nokymenTamnuu FIX mone MoxeT ObITh YKa3aHO Kak ¢ UCHoNib30BaHueM Tag, Tak u ¢ ucnonszoBanueM Field name.
o Hanwnuue — atpulyT mosis, KOTOPBIN MOKA3BIBAET, JOIKHO JIH MOJIe 00s3aTeIbHO MPUCYTCTBOBATh B COOOIIICHHH.
o «O» - 0bs13aTenBHOE MOJIE;
«H» - HeobOs3aTenpHOE MoIe;
«Y» - 00s13aTeNIbHOE NP ONPEACTICHHOM YCIOBHH.
«O*» - obs3arenbHOE Tone 1t MOEX, HO HeoOs13aTenpHOE 10 cTaHaapTy nporokona FIX 4.4;
«H*» - nHeobs3arenbHOe Tosie 11t MOEX, HO 00s13aTenbHOE WITH YCIIOBHO 00s13aTeIbHOE 10 CTaHaapTy mpotokoia FIX 4.4,
«Y*y - ycnoBHo oOs3aTenbHOE 111 MOEX, HO HeoOs3aTeNnbHOE TI0 CTaHAapTy npoTokoina FIX 4.4,

0 O O O O



) Tun — v mous.

° JlonycTuMble 3Ha4eHUs — JOTIOJIHUTEbHBIE OTPAHUYECHUS HA TUI MOJIA.
° [Ipumeuanue — geTanbHOE ONMCAHKUE TOJISL.
Ipumeuyanue:

IHoas1, 3HAYeHNsI MOJIed B COOOLIEHMSIX, TPYNIIaX, KOTOPbIe BblJeJeHbI KYPCHUBOM, SIBJSIIOTCS HecTaHAapTHbIMHU 1jas FIX mporokosa
Bepcuu 4.4 u BBeieHbI (100aBensbl) 1s agantanuu FIX 4.4 nporokosa k morpedonocrasm MOEX.

Cepsuc MFIX Transactional cocrout u3 Tpex pa3ne/ibHbIX CEPBUCOB:

toprosoro MFIX Trade, npeaHa3HadeHHOro /1 BBOa M OTMEHbBI 3asIBOK M MOJYYEHHSI OTYETOB 00 MX MCIOJIHEHHH B OCHOBHBIX PEKUMAX
TOPrOB;

unpopmanmronnoro MFIX Trade Capture, npenHazHa4eHHOTO I OJyYeHUs HHPOPMAIIUK O CCIIKAX, BKIIIOYas IIEPErOBOPHBIC CICIKH,
caenkd PEITO, oTyeTsl Ha UCIIOJHEHUE U KOMIIEHCAIIMOHHBIE B3HOCHI

unpopmannonHoro MFIX Drop Copy, npennazHadyeHHOTO Ui TOJIY4€HUS OTYETOB 00 00padOTKe 3a8BOK U CAETKAX OCHOBHBIX PEKUMOB
TOPIOB.

Cepaucel MFIX Trade, MFIX Trade Capture u MFIX Drop Copy o6cnykuBaroTcsi pa3HbIME CepBepamMH (TapaMeTphbl MOIKITIOYCHHS OTIHYA0TCS
azipecaMu ¥ HOMEpPaMH OPTOB) M PA3JIMYAIOTCS TI0 YPOBHSM JIOCTYITHOCTH WH(GOPMAIIMHU O ACWCTBUSIX MOJIH30BATEICH.

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

Cepsucet MFIX Trade Capture u MFIX Drop Copy nipeocTaBIisitoT MoJIb30BaTel 0 HHOOPMAIIHIO B COOTBETCTBUH C MTOJITHOMOYHSMH 3TOT'O
noJib3oBarens B Toprosoii cucreme. Hampumep, 1moyib30Bareisb ¢ MpaBaMHu YIIPABIISIONMETO (GUPMBI, TIOTYYUT COOOIIECHHUS O CISIKaX WITH
3asiBKax Bceil (pUpMBI.

1.1. Wctopusa nsmeHeHuUn
Issue Date Description
1.0 May 25, 2010 MNepBas Bepcmna 4OKYMEHTA
2.0 December 12, 2012 [JobaBneHa nogaeprkka cAeNOK NeperoBOPHbIX pexxMmos Topros B cepsuce Trade Capture




33 March 25, 2013 Job6asneHa nogaeprkka pexkmmos PEMNO ¢ UK n T+2. fobaBneHbl NOACHEHUA.

3.3.1 October 10, 2013 MonpaBKK M yTOYHEHMA B lOKyMeHTe. [lobaBeHbl 4oNoHUTEIbHbIE NoAA B cooblieHmnax Execution
Report 1 Trade Capture report.
BakHo: gob6aBneHa noamep:kka coobuieHnsa Order Cancel/Replace ana nsmeHeHnsa napameTpos
3aABKM.

3.3.2 October 23, 2013 3anpelLeHo UCNosab30BaTb cumBon ‘# Kak nepsbli cumBon B cTpoke noasa ClOrdID (11) gna
coobuieHnit Tunos Order Cancel Request (35=F) n Order Cancel Replace Request (35=G).
Mpw Hannumm cumeona ‘#' B Hauyane cTpoku nona 11 NnpuKasbl Ha CHATUE N USMEHEHWE 3aABKK byayT
OTBEpPraTbCA C OTNPABKOM OTBETHOIO coobLLeHns Tuna Reject (35=3).
Bbl MoXKeTe MCNonb30BaTb 3TOT CMMBOA B JIODObIX APYrMX MO3ULMAX STON CTPOKM, KPOMe Camoit
nepBoM.

3.3.3 November 1, 2013 [JobaBnieHbl yTOYHEHUA K OMMCAHMIO OTK/IMKA cucTembl Ha npukasbl Order Cancel Request u Order
Cancel Replace request.
Job6asneHbl 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 aToro

NPWKa3a Ha d)OH,EI,OBOM M Ba/IKOTHOM PbIHKaXx.
M3meHeHO onucaHue O6pa6OTKVI PbIHOYHbIX 3aABOK B ayKLUMOHE 3aKpbITUA

B Trade Capture report gobasneHo HoBoe none CalculatedCcylastQty (1056), 3HaueHMe KOTOpPOro
MOKa3blBaeT KOIMYECTBO LieHHbIX Bymar B caesike, B eAMHULAX MHCTPYMEHTA. [1nA BaAOTHOrO pbIHKA
— 06beM cAe/IKN B BAaNKOTE MHCTPYMEHTA.




3.3.5

March 12, 2014

B coobuweHunn Execution Report gobasneHo none MDEntrylD (278), B KOTOpom YyKa3blBaeTcs
ny6anYHbIA naeHTUdUKaTop 3aaskM MDEntrylD (278) B noTOKax 06€3/1MYEeHHbIX aKTUBHbIX 3asiBOK
(Order List Refresh / Snapshot) cepsuca FAST udp multicast marketdata. JaHHoe nosne nossonser
NAEHTUPULMPOBATL COOCTBEHHbIE 3asBKM B KaHa/lax nepesayun pbiIHOYHOM MHbOPMauum.

B coobuweHus Order Cancel Reject, Order Mass Cancel Report, Execution Report (rejected)
nobasneHbl nons TransactTime (60) u OrigTime (9412), yKasbiBalollmMe BpeMa Hayana obpaboTku
A4POM TOPTrOBOWM CUCTEMbI 3aNPOCa, KOTOPbIN NPUBEN K OTNPaBKe 3TUX COOBLIEHMIA.

B coobuieHne Order Cancel Reject sobasneHo 3HaveHue nons CxIRejReason (102)= ‘0’ : too late to
cancel, ykasbiBalollee Ha TO, YTO 3asABKa yKe He aKTMBHa. [lobaBneHo none Order Status (39),
YKa3blBalOLLLEE Ha CTATyC 3aBKM HA MOMEHT NO/lyYEHUS OTBEPrHYTOro 3anpoca Ha ee CHATHE.

3.3.6

April 1, 2014

UcnpasneHo owmnboyHoe TpeboBaHMe 0653aTeNbHO yKasbiBaTb none OrigClOrdID (41) B 3anpocax
Order Cancel Request 1 Order Cancel Replace Request.

B Execution Report u Trade Capture Report gobasneHo none ParentlD (9580), yKasbiBatollee Ha
HoMmep BUTPUHHOM caenkn PEMO wuanm BantoTHoM SWAP caenkm ana conpsyKeHHbIX C HeW cnoT-
CAEeNoK.

YTOoYHeHbl popMaTbl COOBLLLEHWNA NPU CHATUM OCTaTKa YaCTUYHO UCMONHEHHOM 3asiBKM NPU OTKase B
ncnonHeHun npukasa Order Cancel Replace

O6paboTka Order Cancel Replace Ha BantoTHOM U GOHAOBOM PbIHKAxX 6yAeT NPousBoAMTbLCA NO
0AMHAKOBbIM Npasuaam, ¢ ucnosbzosaHmem nons CancelOrigOnReject (9619)=Y / N

3.3.7

May 13,2014

B MFIX Transactional BaftoTHOro pbiHKa BHECEHbI CAeAYOWNE N3MEHEHUA:

- [HobasneHa pyHKUMOHanbHOCTb Cancel On Disconnect. B coobuieHmne Logon (A) nobasneHo
none CancelOnDisconnect (COD)(6867). B none ExecRestatementReason (378) coobuieHus
Execution Report (35=8) nobasneHo 3HayeHue ‘100’= (cHaTa no COD), npu 3tom Order
Status (39)=4.




September 12, 2014

MN3meHeHa nornka nonydeHus B Execution Report (8) Taros 11 1 41 npu cHATUK/U3MEHEHUM
3aABKKU: 06a Tera Noay4mT TONbKO NAEHTUPUKATOP NOCTABMBLLMI 3aABKY, NPU YCAOBUU, YTO
caM e ee cHAN/M3MeHnn. B npoTMBHOM ciyyae B Execution Report (8) npuaet Tonbko 11-i
Ter pasHbIi 11-my Tary n3 coobLeHMA 0 NOCTaHOBKE 3aABKN Ha CHATUE/U3MeHeHMe,

MpY CHATUK 33ABKKM, NO KOTOPOM 6onee He OXKMAAETCA OTYETOB MO CAe/IKaM, CoobLeHun
ExecType (150)=6 B Execution Report (8) He byaerT.

4.0

March 25, 2015

®yHKumMA Cancel On Disconnect (COD) BkAtoYeHa A/1A 3apErMcTPUPOBaHHbIX NONb30BaTeNEeN
Ha BaJ/IlOTHOM PbIHKE TO/NbKO B pexume BKJ1. Hanuume Tera 6867 B coobuieHmm Logon (A)
He BAMAET Ha pexxum ceparca COD BK/BbIKA.

M3 coobuieHmsa Execution Report (8) / Trade for MFIX Trade service c aHBapa 2015 r.
yaanawTca caeayolme nons: Commission (12), CommType (13), NoMiscFees (136),
MiscFeeAmt (137) n MiscFeeType (139). 3Tv nona AOCTYyNHbI B COOTBETCTBUM C NpaBamu
nosnb3osatens cepsucos MFIX Trade Capture u MFIX Drop Copy.

[JobaBneHo HoBoe 3HauyeHue Tera TradingSessionSubID (625)= 'S' ana o6o3HauyeHun
nepuvoaa ayKUMoHa oTKpbITUA. 3HauyeHue TradingSessionSubID (625) = ‘OPEN’ o6HoBneHO
1 ob603HayaeT nepuos OTKPbITUA

MpaBuna ana 3aaBoK «MoOMHOCTbIO MAM OTKAOHUTL» (FOK) n «CHATb ocTtaTok» (I0OC)
NMAEHTUYHbI A5 BaNOTHOTO M GOHAOBOIO PbIHKOB.

HepocTynHbl pbIHOYHbIE 33a8BKM MO CBON MHCTPYMEHTY (BaNtOTHbIV PbIHOK).
McnpasneHbl OWNMBKK B ONMCaHWUM ANA TUMNOB AaHHbIX A1 HEKOTOPbIX NOAek

[o6aBnieHbl NOACHEHUA U PEKOMeH ALK

4.0

September 23, 2015

B coobuieHune Logon (A) nobasneHo none LanguagelD (6936) c 4OCTYNHbIMM 3HAYEHUAMMU:
"R" - pycckui, "E" — aHrNIUACKNIA.




4.1

March 24, 2016

CoobuleHue Order Status Request (35=H) 6onee He noaaepKmuBaeTca n byaeT OTKIOHEHO

Onucanne dopmarta nona 60 gna coobuweHus Trade Capture Report MsmeHeHo, 4TOObI
YKa3aTb, YTO TOYHOCTb BPEMEHW B HEM PaBHA LLe/IbiM CEKYHAAM.

Ona caenkn PEMO c LUK B cepsuce MFIX Trade oTnpaBnstoTca BCe OTYETbl MO BUTPUHHOM
caenke U AByX ee COCTaBHbIM YacTam (UcnpaBaeHne oWnbKK)

Job6aBneHbl NOACHEHNA N PpeKOMeHAaLuMmn

4.5

May 23, 2017

Hosan Bepcua cepsucos MFIX Trade, MFIX Drop Copy, MFIX Trade Capture goctynHa ans
ny6AnMYHOro TectupoBaHus. Oxuaaemas ata Hayana NPOMbIWIEHHOW 3KCNayaTakumMm —
asryct 2017 .

dopmart nons SendingTime field (52) n nona OrigSendingTime (122) nsmeHeH Ha
YYYYMMDD-HH:MM:SS.ssss5s. CEKLMA MUKPOCEKYHA, SSSSSS BCErga CoAepXKnT 6 CMMBOIOB.

[obasneHo HoBoe none LastLiquiditylnd (851) B coobuieHuns Tuna Execution Report 1 Trade
Capture Report. 3T1oT dnar noKasbiBaeT, 3aK/AlOYeHa /M caenka no naccmsHoi (adding
liquidity) mnmM no arpeccuBHon (taking liquidity) 3asBke. MpuMeHMMO TOnbKO AnA
CO0bLLEeHNI O caenKax.

[OobasneHo HoBoe none CxIQty (84) B coobuweHuns Tnna Execution Report co craTycom
3aaBok Canceled nam Pending Cancel, n k coobuweHnuto Order Cancel Reject ana cnyyas
aBTOMATUYECKOrO CHATMA OCTATKA YaCTUYHO MCMONHEHHOM 3aABKM NPU OTKa3e ee USMEHUTb
n BKAtoyeHHom ¢nare CancelOrigOnReject. 3To nosie No3BoaseT y3HaTb 06beM CHUMaeMoW
3aABKM A0 NONyYeHUA cOOBLLEHMIA O CAENKAX.

Job6asneHo Hoeoe none FIX.StipulationValue (6636) B coobweHuna tmna Trade Capture
Report, yka3sbiBatoLLee Ha caesKy, B pe3y/bTaTe KOTOpown Bblaia NonosiHeHa BUANMMAA YacTb
3aABKM CO CKPbITbIM KOJIMYECTBOM.

Job6asneHo HoBoe 3HauyeHue “FOR” nona SecurityType (167) B coobuieHmax Tuna Capture
Report 419 BantOTHbIX NOCTaBOYHbIX GpblOYEPCOB.

Cumson ‘# He ponyckaeTca B KayecTse nepsoro cumeona nons ClOrdID gns Bcex BXogALwmx
coobLeHnN.




e CumBon <Space> (npoben) He AoMNycKaeTca B KayecTse nepsoro cumaona nons ClOrdID ana
BCEX BXOAALLMX COODLLEHWNINA.

e BpemeHa gocrtaBkM Bxoaswmx coobuweHuit ot FIX gateway go agpa TKC (B oaHy CTOPOHY)
oAuHaKoBbl Ana coobuweHuit Tunos D,F,G.

August 30, 2018 No6asneHo none SettlCurrAmt(119) o6bem caenkv no HOMMHanNY, BbiPaXKEHHbIV B BaoTe
HOMWHaNa (To/IbKo AN GOHAO0BOrO PbIHKA).

1.2. BaxHas pekomMeHOauusa paspadboTymkam:

B oTnenbHBIX Citydasx B COOOIICHHS cepBepa MOTYT 0€3 JOCTAaTOYHOTO BPEMEHH Ha yBEJIOMIICHHE JT00aBISITHCS HEOOA3aTEIIbHBIC OIS, HE SBIISIOIINCCS
HEOOXOIMMBIMH JIJ1s1 OOJIBIIUHCTBA KIMEHTOB. HacTOsATENbHO peKOMEHIYeTCs IPOSKTUPOBATh KIMEHTCKUE PHIOKEHHS TaK, YTOOBI OHU Oe3 cOoeB
MOTJIH HTHOPHPOBATBH TIOJISI COOOIICHUH CepBepa, CMBICI KOTOPBIX MPUIIOKEHHUIO HEU3BECTCH.

Kak mpumep, MoxxHO mpuBectH nodasieHue B Execution Report co cmenkoit mons StipulationValue (6636), ykasbiBaroinero Ha MpH3HAK CICIKH,
MIPUBOJISIICH K MMOMOJIHEHHIO BUANMOTO KOJIMUECTBAa COOCTBEHHOM aricoepr-3asBku. Cm. Takske mojst CoverlD, CurrencyCode, InstitutionlD, ClientAcclID,
TradelssueDate, OrigOrderID, no6asnennsie B Bepcuu 3.3.1.

2. Mpynnbl nonen

2.1. 3aronoBoOK

CraHznapTHBIN 3aroJ0BOK, KOTOPBIN JOJIKHO COAEPKATh KaXJ10€ COOOLIEHHUE.
[Tons rpynmsl «3arojJoBoK» onucaHsl B Tabnuue 1.

Tabmura 1
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I[onycran,le SHAYCHUA

IIpumeyanue

8 BeginString String (7) 'FIX.4.4 Ompezenser Hayaro HOBOTO COOOIICHHS W BEPCHIO TIPOTOKOJIA.
Bcerna comepxuT HezamudpoBaHHbIEC TaHHBIE, TOJKHO OBITH EPBHIM MOJIEM B
COOOIIEHUH.
9 BodyLength Length JnuHa coobrieHns. PaccuuThIBaeTCS B COOTBETCTBHH CO CTAHAAPTOM.
Bcerna comepxut HezamudpoBaHHbIE TaHHBIC, TOMKHO OBITH BTOPBIM MOJIEM B
COO0OIIEHHH.
35 MsgType String (10) Omnpenenser Tui coodiieHus. Beerna copeput He3amuppoBaHHbIC JaHHEIS,
JIOJDKHO OBITH TPETHUM ITOJIEM B COOOIIEHHH.
49 SenderCompID String (12) Wnentuduratop GUpMBI — OTIIPABUTENS COOOIICHHUS.
Bceera comepxut He3ammppoBaHHbIEC JaHHbIC.
Ecnu coobienue otnpasisercs B MOEX, 310 mosie JOIDKHO colepKaTh
uaenrudukarop nonn3osareis (USERID), npucBoenHoe 6pokepy Ha MOEX.
56 TargetComplD String Wnentudukatop GUPMBI — MOTyYaTeIs] COOOIIEHHS.
Bcerza copepixut HezammppoBaHHbBIE JaHHBIE.
Ecnu coobmenne otnpasisercst ¢ MOEX, sTo mosne nomkHO conepkarb
naeHtudukarop nons3oarerns (USERID), npucBoenHoe 6pokepy Ha MOEX.
34 MsgSegNum SeqNum [MopsinkoBEIi HOMEp COOOIIEHHMSI.
MookeT OBITh BCTPOEH B OJIOK 3aI()POBAHHBIX JaHHBIX.
43 PossDupFlag Boolean Y (Bosmoxnoe = UneHTH(HKATOD, TTOKa3bIBAIOIINH BO3MOXKHYIO IIOBTOPHYIO NEPECHUIKY
JTyOJIUIPOBaHNUE) COOOIIEHHS TIO/I TEM K€ MOPSIIKOBEIM HOMEPOM.
‘N’ (ITeponauanbHast  O0s3aTEIBHOE TIPH MOBTOPHOM IIEPECHUIKE COOOIIEHHI.
nepeaaya)
97 PossResend Boolean ‘Y’ (Bo3moxxHas moBTOpHas ~MHAMKATOD, MOKA3bIBAIOLIMHI, YTO COOOICHHE MOXKET COJIepKaTh HH(pOpMaIIHnIO,
MEePEChLIKA) KOTOpas ObUIa OTIPABJICHA O IPYTHM MOPSAKOBBIM HOMEPOM.
‘N’ (ITepBonauanbHas
nepenaya)
52 SendingTime UTCTimestamp Bpewmst nepenaun coobuieHus (BbIpaxkeHo Bo BpeMeHHO# 30He UTC). ®opmart moss
YYYYMMDD-HH:MM:SS.ssssss. CEKLMA MUKPOCEKYHA, SSSSSS BCeraa
COAEPKUT 6 CUMBONOB.
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122 OrigSendingTime H UTCTimestamp Hacrostiiee/opurnHanbHOE BpeMs Mepeaadn COOOIICHHUS IPH TIEPECHLTKE
cooOIIeHnH B OTBET Ha 3ampoc o nepechiike (cooduienue Resend Request (2)),
BeipaxkeHo B UTC ¢opmate. @opmar nosnst YYYYMMDD-HH:MM:SS.ssssss.
CeKuMA MUKPOCEKYHA, SSSSSS BCerga coaepumTt 6 CUMBOJIOB.

Obs3aTenbHOE, €CITH COOOIIEHNE MIEPECHUTACTCS B OTBET HA 3aIPOC O TMEPECHUIKE
(coobmenne Resend Request (2)).

2.2. Tpewnnep

CrangapTHas KOHIIOBKa/Tpeniep, KOTOPBIN JOKHO COACPkKaTh KaXKI0e COOOIICHHE.
ITons rpynmns! «Tpeitnepy» onucansl B Tadbauie 2.

Tabnmra 2

D

=

§ JomycTumble 3HaYeHUS [Ipumeuyanne

«

=

10 CheckSum (0] String(3) KonTpomsHas cymma COOOIIEH S (3 GaiiTa).

Bceerna conepxut HezammppoBaHHbBIC TaHHBIE, JOJDKHO OBITh ITOCIETHUM IOJIEM B
COOOILIEHNH.

2.3. Tpynna Instrument

I'pynma «Instrument» onpeznenser GprHAHCOBBIM HHCTPYMEHT, KOTOPBII TOpryercs Ha OupiKe.
[Toss rpymmsl «INstrumenty omucans! B Tadmie 3.

Tabmuma 3
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Hannuue

Symbol String (12) Kon/a66peBuarypa nenHoit Gymard. B ero kadecTBe HCIOJB3YETCS BHYTPCHHHI
uneHtudukarop puHancororo nacrpymernra Ha MOEX (SECCODE).
460 | Product H int ‘4" (Bamnrora) Wnentudukarop, nmokasplBalomuii K KAKOMY MPOAYKTY OTHOCHUTCS IIeHHasi Oymara
(TOJIBKO /TS BAFOTHOTO PHIHKA).
461 CFlCode H String 'MRCXXX' Tun ¢unaHcoBOro HHCTpYMeHTa 1Mo ctaHaapty ISO 10962 (TONBKO A BAIFOTHOTO
PBIHKA).
167 | SecurityType v String 'FXSPOT' (BaxtoTHBIH cHOT); Tun GpuHAHCOBOTO HHCTPYMEHTA.
'FXSWAP' (Bamtotssiii cBonr); | Jnst 3asBok B pexxnmMe PEINIO ¢ K HeoOXxommmo ykazaHHE 3TOTO MO Kak
‘FXFWD’(BamtoTHsbrit 167=REPO, B mpoTiBHOM ciy4ae 3asBKa OyAeT OTKIOHEHA.
dopsapx);
‘FXBKT’(buBantoTHas
KOpP3HHA).
‘REPO’ (PETIO ¢ LIK)

2.4. Tpynna Yield Data

I'pynna «Yield Data» onpeznenser 10X0MHOCTh (UHAHCOBOTO HHCTPYMEHTA.
[Mons rpymmst «Yield Datay onucans! B Tabmnuie 4.
Tabnuma 4

JomycTumbie 3HAYECHHSA IIpumeuanune
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236 | Yield H ‘ Percentage ‘ 3HaueHUEe JOXOIHOCTH ISl CSIKH (TOJBKO At ()OHIOBOTO PHIHKA).

2.5. Tpynna Parties

prnna «Parties» OMpeacCsICT CTOPOHBI 3a9dBKU UJIN CACIIKH, HH(bOpMaI_II/IH 0 KOTOPBIX ICPEAACTCS B COO6IJ_ICHI/II/I.

Jlns xkaxaoW M3 CTOPOH CHEIKH/3asBKU 00s3aTENIBHO JODKHBI OBITH OmpeseseHsl cienyronue mois: PartylD (448), PartylDSource (447),
PartyRole (452).



e Uro0bl onpeaenuTs nojiab3oBaTelns (Opokepa, Tpenaepa), Hy>KHO 3a]aTh:
PartyID (448) = <ugentudukatop noas3zoBatens>, PartyIDSource (447) = ‘D’, PartyRole (452) = ‘12’;
¢ Yto0OsbI onpenenuts GUpMy, HY)KHO 3a/1aTh:
PartylD (448) = <unentuduxarop ¢pupmer>, PartylDSource (447) = ‘D’, PartyRole (452) = “1’;
e YToOBI ONpenenuTh KIHUEHTA, HYXKHO 33/1aTh:
PartylD (448) = <kox kiuenra>, PartylDSource (447) = ‘D’, PartyRole (452) = “3’;
¢ YtoOsI onpenenuts GUPMy-KOHTpaAreHTa, Hy’KHO 33/1aTh:
PartylD (448) = <unentudukarop pupmbel-koHTpareuta>, PartylDSource (447) = ‘D’, PartyRole (452) = “17°.

[Monst rpymnmbr «Parties» onucansl B Taduiie 5.

Tabmuma 5
D
=
= JomycTumple 3HAYEHUS IMpumeuanue
]
=
453  NoPartylD O*  NumlInGroup KommuectBo snemenroB B PartylDs rpymme, WHBIME CiIOBaMH — KOJIHYECTBO
CTOPOH.
448 @ => PartylD v String (12) Wnentndukarop wim ko cTropoHsl. O0s3aTebHBIN, €CIM ONPEEeNIeH KIIAcC/TUIL

WIX UCTOYHHK uicHTU(HKaTOpoB cropon (PartylDSource(447)). O6s3atenbHoe,
€CJIM KOJIMUEeCTBO d37eMeHToB B PartylDs rpymme > 0.
CTOpOHOI1 ClIeNIKN/3asIBKH MOYKET BBICTYIIATh: MOJIb30BaTelb (Opokep), Opokepckast
¢upma, ket Opoxepa.
447  => PartylDSource v char ‘D’ (Yacrasbrit/ciennanpapiii - KIlacc/THII MJIM HCTOYHHK HICHTU(UKATOPOB CTOPOH. OOs3aTeNbHBIN, eCciiu
KOJT) ompeneneH wuaeHtudukarop croponsl (PartylD (448)) mmu eciau KOJHYECTBO
anemenToB B PartylDs rpynme > 0.
Juis KaxJI0H OIpeaeNeHHOW CTOPOHBI, TI0JIE JOJDKHO COZEp)KaTh KOHCTAHTHOE
3HaveHue ‘D’ (YacTHbl/crienuaabHBINA KOT).

452  => PartyRole v int ‘1’ (OupMa-uCIOHUTED) Poilb WM THIT CTOPOHBI, KOJA KOTOpOM ompenenen B mone PartylD (448).
‘3> (MpnenTndukatop KIKEHTa) Ob6s3aTenpHOE, €CITi KOJIMYECTBO 31eMeHToB B PartylDs rpymme > 0.
12’ (Tpeiiep-UCIIOIHUTED) ‘1’ (PupMa-MCTIONHUTENH) — UCHOIB3YETCS I (UPMBL,
‘17’ (dupma-KOHTpAreHT) ‘3’ (Upentnduxarop KIMEHTa) — HCIOJb3yeTCs JUIs yKa3aHHs B 3asBKe KoJa
KJIMEHTA,;

‘12’ (Tpeiiep-UCIOIHUTENb) — UCHOJIB3YETCS! IS ITOJIb30BATEIIS;
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‘17> (dupMa-KOHTpPAreHT) — HCIONB3yeTCA IS yKa3aHusi (QUPMBI-TApTHEPA,
BBICTYyMAOIIEH BTOPO CTOPOHOI! B CAETIKE.

2.6. Tpynna Commission Data

['pynmia «Commission Data» onpenenser cymmapHbiii 00beM KOMUCCHU 110 CACJIKE, HH(POpMAIIKs 0 KOTOPOH MepeaaeTcs B COOOIICHUH.
[Tosnst rpymnsr «Commission Data» onucans! B Tabmuie 6.

Tabnuma 6

JonycTumble 3HAYEHHUS IIpumeuyanue
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12 Commission H Amt (16,2) Pa3mep komuccnu, BEIpayKeHHBIN B pyOIIsiX (17151 pOHIOBOTO U BAIIFOTHOTO PHIHKOB).
lNoste MOCTYMHO B COOTBETCTBUHM C MpaBaMu mosis3oBarens cepsrcoB MFIX Trade
Capture 1 MFIX Drop Copy.

ITone nenoctymuo st cepsuca MFIX Trade c suBaps 2015

13 CommType H String '3'  (abcomoTHas ~ BesmuuMHA = THI KOMHCCHH.
KOMHUCCUU (cymmapnast = Ilojie JOCTYITHO B COOTBETCTBHH C MpaBaMu monb3oBatens cepsucoB MFIX Trade
BEJINYMHA, BbIpaKEHHas B Capture u MFIX Drop Copy
BAJIIOTE PACUETOR)); Tone vegocTymHo st cepBuca MFIX Trade ¢ suBaps 2015

‘100’ (BenMuMHA  KOMHMCCHH,
B3UMaeMOM 3a  HCIOJTHEHHE

CACJIKH CPOYHBIM OT‘{eTOM).

2.7. Tpynna Order Qty Data

['pymma «Order Qty Data» onpenensier KOIU4ecTBO JIOTOB 3asBKH WIIH C/ICNIKH, HHGOPMAIHS 0 KOTOPBIX MepeaeTcs B COOOIICHUH.
[Mosnst rpymosr «Order Qty Data» omucans! B Tabmmuie 7.
Tabnuma 7
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IIpumeyanue

38

OrderQty

0*

Qty(10)

O0BeM 3asBKHU WU COCTKH, BRIPAKCHHBINA B JIOTAX.

152

CashOrderQty

O*

Qty

OO0BEM 3asBKH B €aAHNIax ACHEKHBIX CPCIACTB. HpI/IMeanI/IeZ €ClIn HpaBI/IJ'IaMI/I
TOPIroB HC NPEAYCMOTPECHO 06paTHOC, JOIMYyCKacTCsA 3alIOJIHEHUE TOJBKO OJHOI'0 U3
nojeir CashOrderQty (152) umu OrderQty (38).

2.8. Tpynna TrdRegTimestamps

['pynna «TrdRegTimestamps» onpezenseT Bpems perictpanuu 3asBku B Topropoii Cucteme, HHPOpMALUs 0 KOTOPOH MepeaaeTcs B COOOIICHHH.
[Monst rpynmsr «TrdRegTimestampsy onucansl B Taduiie 8.

ps

NoTrdRegTimestam

Hannuue

NuminGroup

JdonycTumble 3HAYEHUS

Tabnuma 8

I[Ipumeuyanue

Komnmuectso aemento B TrdRegTimestamps rpyue.

=>
769

770

TrdRegTimestamp

TrdRegTimestampT
ype

2.9. Tpynna Financing Details

UTCTimestamp

Int

'2' (Time In)

Perynupyrommasi/ToproBasi oTMeTKa BpeMeHH. Hampumep: Bpems perucrpanuu
3asBKA B TOproBoil cucreme. OOs3aTeNbHOE, €CIIM KOIHYECTBO 3JIEMEHTOB B
NoTrdRegTimestamps rpymme >0.

Tun oTMeTKH BpemeHwu, onpeneneHaoir B TrdRegTimestamp(769) more.
O6s3arenbHOE, eciu KonmnaecTBo aemenToB B NoTrdRegTimestamps rpyme >0.

I'pynmna «Financing Details» onpenensier Bpemst peructpanuu 3asBku B Toprooit Cucreme, nHGOpMALUs 0 KOTOPO# MepeaaeTcs B COOOIICHUH.
IMonst rpymmost «Financing Details» omucanst B Tabmuie 9.
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=
916  StartDate H LocalMktDate Jara pacueroB no nepBoi wactu caenku PEIIO, ¢ mepexomom KOHTpoJs Haj
obecnedyeHneM OT PO/aBLa K IOKYNaTesro (TOJIbKO sl GOHIOBOTO PHIHKA).
917 | EndDate H LocalMktDate Jara pacueroB no Bropoit yactu cuenku PEIIO, ¢ mepexomoM KOHTpos Haj
obecreueHreM OT MOKyMaTess K IpoaaBiy (TOJIBKO 1ist (JOHIOBOTO PHIHKA).
919 | DeliveryType H int ‘3’ (Hold In Custody) Tun pacyera, mpH KOTOPOM OOECIeYeHHE (UHAHCOBOTO HHCTPYMEHTA
6nokupyercst Ha Bpems caenku PEITO (Tonbko muist pOHIOBOTO PEIHKA).

2.10. Underlying Instrument

I'pymima «Underlying Instrumenty mpegocTaBiseT TOMONTHUATEIbHYIO HHPOPMAIIHO 0 GUHAHCOBOM HHCTPYMEHTE.
[Monst rpymmsr «Underlying Instrumenty onucansr B Tadmuie 10.

Tab6muma 10

I[Ol'[yCTI/IMLIe 3HAYCHUSA HpnMeqa}me

Hanunuue

311 UnderlyingSymbol H String JononuurensHass uHQOpManus O (UHAHCOBOM MHCTPYMEHTE (TOJIBKO ISt
(hOHIOBOTO PHIHKA).
<Underlying Stipulations> | H ‘ ‘ (TosBKO 71t (POHTOBOTO PHIHKA). ‘

2.11. Underlying Stipulations

I'pymma «Underlying Instrumenty npeaocTaBiiseT TOMOTHATEIbHYIO HHPOPMAIIHIO O TUCKOHTAX.

[Mosst rpymmer «Underlying Stipulationsy onucansr B Tabsmie 11.
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Tabmuua 11

IIpumeyanue

®

887 NoUnderlyingStips = H NuminGroup KommyectBo amementoB B rpymme «Underlying Stipulations» (Tompko mist
(hOHIOBOTO PBHIHKA).

888 | UnderlyingStipType @V String Tun muckonta. O6s3atensHo, ecmu NoUnderlyingStips (887) >0. (tomeko st
(hOHIOBOTO PHIHKA)

889  UnderlyingStipValu H String 3HaveHHe AUCKOHTA. (TOJIBKO st GOHIOBOTO PHIHKA)

3. CoobLeHnss ceCCUOHHOro YPOBHSA

COO6HICHI/I$I CCCCUOHHOI'O YPOBHA HUCHOJB3YIOTCA JIA YCTAHOBJICHUSA FIX ceCCun, €€ IMOAACPIKKHU, KOHTPOJA COCTOAHHA COCAUHCHUA U
BO3MOXHOCTb BOCCTAHOBJICHUSA CECCUU B CIIydac cOoeB.

3.1. Logon (A)

CooOlmieHne, THAMUUPYIOIIEE WM IMOJITBEPKAAIONIEe YCTAaHOBKH ceccHH. J[OIKHO OBITh TEpBBIM COOOIIEHHWEM B KaXKIOM IOAKIIOYCHUU.
[Tepenaercs B 06e croponsl. [Tons coobmenus Logon (A) omucanbl B Tabmuie 12. [pu atom, ecnu coobiieHre LOgon Oyaer HEKOPPEKTHBIM, HIIH
JIOTHH/TIapoNib OyAyT HEBEPHBIMH, CEpBEp HE MPHUIUIET HUKAKOTO OTBETa M COoelMHEHHe OyaeT pasopaHo. OTBeTHOe cooOmieHue Logon B ciryuae
YCIIEHIHOM aBTOpHU3AIMH, KaK MPaBUIIO, IPUXOJUT HE MEHEE UeM uepe3 5 ceKyH/I. DTO ClIelyeT YUUThIBATh IPH HACTPOIKEe BPEMEHH OKUAAHUS OTBETHOTO

Logon’a Ha cTOpOHE KJIHEHTA.

Ipumeuanue: He TOMYCKACTCS MCIOIB30BaHie OAHOTO U TOro sxe SenderComplD Gosnee oHOTO pa3a, HE3aBHCUMO OT THIIA CEPBHCA.

[IpenocraBnenue cepprca COD mpeaycMOTpeHO B IBYX peKHMMa: aBTOMATHUECKOE CHITHE 3asiBOK MPU OTKJIFOUEHUH WM TTOTEPE COSAMHEHHUS C
TC , wm ynpasisiemas aktuBaus COD npu ycranoBke FIX ceccnn. B HacTosmee BpeMs Ha ypoBHe TOproBoii CUCTEMBI TIOICPKUBACTCS TOIHKO

BapHaHT NPUHYIUTEIHLHON aKTUBAIMK 3Toi ycrmyru. Tabnuma 12
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<I'pymma «Header»>
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IIpumeuanue

Twum cooOmenns = ‘A’

98

108
141

554

925

1409

6867

EncryptMethod

HeartBtlInt
ResetSeqNumFlag

Password

NewPassword

SessionStatus

CancelOnDisconnect
(coD)

e} Hainuue

o

*

H

int

int
Boolean

String

String

int

String

'0' (Her)

Y' ([1a)
'N' (Her)

‘0’ (Ceccua akmusHa);

‘3’ (Hoewlli naposnb He
yooesemesopsem
YCMAHOB/IEHHbIM MPABUAAM
b6e3onacHocmu)

IAI

Meton mudpopanus. Beerna cogepkut Hesamu(poBaHHbIC TaHHbIC.

Baxwno: [lludposanue He noanepxkusaercs Ha MOEX

MHTepBan 0>kuaaHus TOProBhIX COOOIIECHUH min coodiennii HeartBeat.
Wupukatop, yka3bIBAIOIIMK OJDKHBI JIA 00€ CTOPOHBI COPOCHUTH CUCTUYMKU
COOOIIEHMIT.

ITaposne mosnp3oBatess. (MakcumanbHasa gavHa — 10 cumBosoB)

Ha MOEX nosne ansetca 06s3aTe/IbHbIM K 3aMoIHEHUIO

Hoeblili napons 0aa SenderComplD(49). (MakcumaneHas auHa — 10 cumeoo8)
Ecau ucnonv3osanoce 3mo none, Mo nocaedyoujue ceccuu OOsHCHbI
UCrosb308ame YKa3aHHbIU 8 0GHHOM rose naposs 8 rnose 554

Cmamyc 3anpoca Ha cmeHy napoas. Mcnoaedyemcs 8 COObWEHUAX
czeHepuposaHHbIX cucmemoli 8 omeem Ha Logon(A) 8 Komopom yKasaH
NewPassword(925)

3ameyaHue: ecau Ho8bIli Naposab He NpuHAM cucmemoli (cepeep sepHyna 1409=3),
mo e nocnedyroujux ceccuax 8 coobujeHuu Logon e nosne 554 cnedyem
ucroab308ame npedsblOywuli ycrnewHo ycmaHosseHHbIl napose.

Cepsuc Cancel on Disconnect (COD) asmomamu4ecku cHuUMaem 3aA6KU
none3osameseli npu OOCMUMEHUU BPeMEHHO20 [opo2d HeakmusHocmu,
OMKAYEeHUU uau nomepe coeduHeHus ¢ Topzoeoli cucmemoli, FIX cepsepom,
nomepeli e2o pabomocrnocobHocmu.

COD moxem 6b6imb ycmaHo8seH npuHyoumesnsbHo 8 pexcume BK/1 uau BbIK/1 Ha
OCHOB8AGHUU PACMOPANEHUA HUPMbI-YHACMHUKA MOp208 uau no 8blbopy Ha
amane asmopusayuu.

Ecnu cepsuc COD npuHyduumesnsHo ycmaHoeseH e pexcume BK/1 unu BbIK/1:
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o [lone 6867 He saudem Ha cepsuc COD. Omeem Ha Logon(A)
b6yoem codepxcams e Text (58) coobweHue 06 owubkKe,
C8A30HHOU C OMKa30M U3MeHUMb cocmosiHue cepsuca COD.
Ecau cepsuc COD ycmaHasenusaemca no evibopy (He noddepixcusaemca e
Hacmosauwee epems):
e Ecnu none (6867=A) npucymcmayem 8 coobujeHuu Logon(A),
mo cepsuc COD asasemca aKmusupo8aHHbIM 00 cnedyrou,eco
Logon (A)
e Ecnau none (6867=A) omcymcmeyem 8 nepedaHHom Logon (A)
mo cepsuc COD He akmusupyemca

6936 LanguagelD H | String ‘R’ (Pycckuli A3biK) A3bik coobuweHuli TC.
B cny4ae ucnonb308aHuA 3moao nosasa, omeem Ha Logon (A) 6yoem codepxameo
E’ (AHenutickuli A3bIK) 8 Text (58) 00HO U3 credyowux coobuweHud :
"(262) A3biK ycnewHo uameHeH"

"(261) A3bik HeAocmyneH"

"(260) HesepHoili KOO A3bIKa"

<I'pymma «Trailer»> 0]

3.2. Logout (5)

Coo011eHre, MHAIMUPYIOIIEE WK MMOATBEPIKIArOIee 3aBEPIICHNE CECCHH.
IMomnst coobmmenust Logout (5) onmcansl B Tabnuie 13.
Tabmuma 13
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<I'pymma «Header»> (0]
58  Text H String IIprunHa 3aBepIIeHHs] CECCHU.
<Ipymma «Trailer»> (0]

Twum cooOmenuns = '5'

3.3. Heartbeat (0)

Coobuenne Heartbeat (0) ncronp3yercst Uit KOHTPOJISL COCTOSHHS COSIMHCHUSI.

Ecnu Heartbeat (0) coobienne noceinaercs B otBet Ha Test Request (1) coobmienue, To B iepBom - nosie TestReqID (112) nomkHO conepkaTh
unentudukarop Test Request (1) cooOrieHus, Ha KOTOPOE OHO SBIISETCSI OTBETOM. DTO UCIIONIB3YETCs AJIsl TOTO, YTOOBI ONpeaAenTh siBisiercs au Heartbeat
(0) coobmienne orBetoM Ha Test Request (1) coobmieHwue.

I[Tosst coobrmenust Heartbeat (0) onrcanst B Tabmwuie 14.

Tabnuna 14

HJomycTumble

IIpumeuanue
3HAYCHUA
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o

<I'pymma «Header»> Tun coobmenus = '0'
112 TestReqlD H String Wnentudurarop Test Request (1) coobmienust, Ha kotopoe Heartbeat (0) siBisiercst orBeTOM.
<I'pymma «Trailer»> ‘

o

3.4. Test Request (1)

Test Request (1) coobrenue BeI3bIBaeT/HHUAIIMUPYET/3anpaimBaet Heartbeat (0) coobienue ¢ nmpoTuBomonokHoi ctopobl. Coobmienne 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) — unentudukarop (1) coodmienus. Iomst coobrenust Test Request (1) onucans! B
Tadaune 15.

Tabmnuua 15
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<I'pymma «Header»> Tun coobmenus = '1'

(0]
112 TestReqlD e String Wnentudurarop Test Request (1) coobuieHust.
<Ipymma «Trailer»> (0]

3.5. Resend Request (2)

Coo6mienue Resend Request (2) ucrionb3yeTcs A7isi AHUITUMPOBAHKS TIOBTOPHOU MEPECHIIKH COOOIIeH . DTa QYHKIIUSA UCIIOJIB3YETCS B CIyYasX,
ecii OOHAPYKEHO PACXOKICHHUE B TOPSAKOBBIX HOMEpax COOOIIeHNH win Kak (GyHKIHs mpolecca nHunuanm3auu. [loms coobenust Resend Request
(2) ontucansr B Tabmwmie 16.

Tabnuma 16

(@]
|C_6 JonycTumble 3HAYEHHS IMpumeyanue
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=
=)
=
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<
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<I'pymma «Header»> Tun coobmenus = 2'

o
7 BeginSegNo (0] SeqNum Howmep nepBoro cooOlienns, KOTOpOe HYKHO TIOBTOPHO MEPECIaTh.
16 EndSegNo (0] SeqNum Howmep nocinieiHero coo0menusi, KOTopoe Hy>KHO IIOBTOPHO II€PECIIaTh.
Ecnu Hy»HO 3anpoCUTh OBTOPHYIO IIEPECHIIKY OAHOTO COOOIICHUS, TOTIa
BeginSegNo (7) = EndSegNo (16).
Ecau Hy>KHO 3alIPOCHTB BCE MOCIEAYIOIINE COOOLICH s, HAUMHAS C
ompeneneHHoro Homepa, toraa EndSeqNo (16) = '0' (moxa3piBaeT

OECKOHEUYHOCTB).

<Ipynmna «Trailer»> o

3.6. Sequence Reset (4)

Coomienne Sequence Reset (4) uMeeT ciaeayronue peKUMBI:
e PexuM 3anonHeHus mpodenoB (ucmosb3yercs noje MsgSeqNum);


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

e Pexum cOpacsiBanus cueTunkoB (nmose MsgSeqNum urHopupyercs).
Pexxum 3anonHenus npodenos (Gap Fill mode) ucnonb3yercs kak oTBet Ha coobiienre Resend Request (2) B ciydae, eciid OHO WM 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 aKTyasbHa);
e Ha npoTsHKeHHH HOPMAIBHOIO IMPOIEcca MOBTOPHOW MOCBUIKH MPOIYCKAIOTCA HOMEpa aJIMHHHUCTPATHBHBIX COOOIIEHHI (Harmpumep,
Heartbeat (0), Test Request (1)).
GapFillFlag (123) field = "Y" — cBUeTEILCTBYET O TOM, YTO UCIIOJIB3YETCS PEIKUM 3aMOJTHEHHSI IPOOEIIOB.
Pexum cOpaceiBanust cuetyrikos (Reset mode) onrcan B pasaene COpoc NOPSIKOBBIX HOMEPOB COOOIIECHUA.
[Mosnst Sequence Reset (4) coobiienus onucadbl B Tabnuie 17.

Tabmuua 17

(=]
©
[

I[OHyCTI/IM])Ie SHAYCHUHA HpnMeanne

Haanuue

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

123 | GapFillFlag H Boolean Y (Pexxum 3amosiHeHus =~ VIeHTH(HUKATOpP, KOTOPHIN MOKa3bIBACT JAOJDKHO JiK coodmienne Sequence Reset
npoGenoB (ucmoib3yercss mojie  (4) 3aMeHsTh/3aMelNaTh aJMHHUCTPATHBHBIE WM COOOLIEHHsS OW3HEC YPOBHS,
MsgSegNum)) KOTOpBIE HE OYIyT MOBTOPHO MEPECHIIATHCS.
‘N'  (Pexum  cOpaceiBaHUS
cuetunkoB (mosne MsgSeqNum
UTHOPHPYETCST))

36 NewSegNo o SeqNum ‘ ‘ Hosblil nopsaKoBbIil HOMEP.

<I'pymma «Trailer»> 0]

3.7. Reject (3)

[lepenaercs B 000MX HaNpaBlIeHUAX. YKa3bIBaeT HA HEBEPHO MepeAaHHOE WM HEJJOYCTUMOE COOOIIEHNE CECCHOHHOTO YPOBHS, MIPHUILIE/IIEe OT
MIPOTUBOMNOJI0KHONU CTOPOHBI.
[lepenaya 3TOr0 COOOIIEHUSI CHTHATU3UPYET O CEPhe3HON OmMOKe B coOMr0IeHnH crierudukanmi. Hampumep, o He3armoIHeHHOM 00513aTeTbHOM

nojie coobmenwus. [Tons coobmenus Reject (3) omucansr B Tabmuie 18.
Tabmuna 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

ﬂOHyCTHMbIe SHAYCHUSA HpnMeqalme
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<I'pymma «Header»> O Tun coobmenus = '3'
45 RefSeqNum (¢} SegNum MsgSegNum (34) oTkiI0HIEMOTO
coo0IIeHHSI.
371  RefTaglD H int Ter HEKOPPEKTHOTO TOJIS.
372  RefMsgType H String(10) MsgType (35) OTKJIOHSEMOTO
COOOIIEHNS.
373  SessionRejectReason H int '0' (HekoppeKTHBIit Ter) IIpnuyHa OTKIOHSHHS.
'1' (IIpomymieHo 06s3aTeNIBHOE MOJIC)
'2' (Ter He onpenereH st COOONIEHHS TAaKOTO THITA)
'3' (HeonpemeneHHbIH TET)
'4' (3HaueHHe AJIs TOTO Tera He YKa3aHo)
'5' (Vka3aHO HEKOPPEKTHOE 3HAYCHHUE JUIS 3TOTO Tera (3HAYCHHE BBIXOIUT 32
JIOTYCTHMBIE MPE/IEIIbI))
'6' (HexoppeKTHBIN (hopMaT JaHHBIX [T 3HAYESHHUS)
‘7" (IIpo6iemsl paciuhpOBaH¥s)
‘8" (IIpo6ueMbl OAIIHCH)
'9" (IIpo6aemsr ¢ ComplD)
'10" (ITpo6Gauemsl ¢ paBmIbHOCTRIO/ToaHOCTRIO SendingTime)
'11" (HeKOppEeKTHBIHN THII COOOIICHHST)
'12' (ITpo6aemsr tipu Banmuaain XML)
'13' (Ter BcTpeuaercst 6OIbIIIE, YEM OUH Pa3)
'14' (Tern ompeieneHbl He B COOTBETCTBYIOIIEM TOPSIIKE)
'15' ([Tostst TpyIIIBI OMIPEETIEHBI HE B COOTBETCTBYIOMIEM MOPSIIKE)
'16' (HempaBHIIbHO pacCUUTaHO KOJIMIECTBO 3eMeHToB B rpyiine (NuminGroup))
'17' (3HavyeHus moJsi, y KOTOporo Tui He "'data”, comep>KutT pa3aenuTesn)
‘99" (Ipyroe)
58 Text H String CTpoKa ¢ TeKCTOM,
OOBSICHAIONINM IIPUYUHY OTKA3a.
<I'pymnma «Trailer»> (0]




4. CepBuc MFIX Trade

4.1. CueHapuu ycTaHOBNEHUsA U cbpoca ceccum

4.1.1 YcTaHOBKa coeauHeHus

Jlnst yecranoBku FIX coenunenus ¢ cepsepom MFIX Trade FIX-kimueHT nommkeH oTnpaButh coodmienne Logon (A), B KOTOPOM yKa3aHbl JIOTHH U
napoib (SenderComplD u Password) k Toprosoit Cucreme. Eciu coobmenue Logon (A) koppekTHoe U ToproBas CrucreMa aBTOpH30BaJIa MOJIb30BATEIIS,
cepeep MFIX Transactional ornpasnser FIX kiuenty orBetHoe Logon (A) coobiieHue, KoTopoe moarBepkaaeT yctanoBky FIX coemnmuenus. Kak
MIPaBUJIO, STOT MpOIlecC 3aHUMaeT A0 5 cexkyH . [locie atoro akuenTop u uauImaTop FIX coennHeHus: CHHXpOHU3UPYIOT CBOM COOOIIEHHS TTOCPEACTBOM
poBepKHU NmopsAaKkoBeix HoMepoB (MsgSeqNum (34)) mepexn TeM, Kak OTIPABUTh KaKoe-HUOYAb COOOIICHHE.

Ecmu coobmenne Logon (A) He kxoppektHoe wiam eciu ToproBas CucTema HE aBTOpW30Bajia IMoyib3oBatTens, Torma cepsep MFIX
Transactional3akpsiBaeT coeiuHEHNE, HE OTIIPABIISISI HUKAKKMX OTBETHBIX COOOIICHHIA.

Ilpumeuanue:

Kaotcowtit noswtii mopzoeuwtit oenv FIX knuenm oonxncen omnpagname cooouienue Logon (A) ¢ nopsaokoevim nomepom 1. Kasxcowlit paz npu
nosmopnom nooknouenuu K cepeepy MFIX Transactional ¢ meuenue ons FIX kauenm donswcen omnpasnams cooouenue Logon (A) ¢ nopsaoxossim
HOMepom, Komopulil 0o1buie na 1, uem y nocieonezo cooouenus 6 UCXo0auem ioze.

Ecnu FIX kauenm nowném cepeepy cooomenue Logon (A) ¢ ¢prazom ResetSeqgNumFlag="Y’, mo on ne noryuum omuemer Execution Report
(8), omnocauwuecs k coobimusm, npouzouiedutum 00 yCMaHo81eHUA CECCU.

4.1.2 MexaHu3M nepeoTnpaBKu COOOLEHNIN

B niporiecce maMIIMAaNM3aumn win mocie Toro, kak FIX coemnHenne ObUT0 HEOXKUIaHHO Pa30PBAHO, MOKET BOSHUKHYTH CUTYAIIHs, KOTIa OJHA U3
cropoH (mmu cepsep MFIX Transactional wim FIX kiment) momygaer cooOrieHue, y KOTOPOTo MOpsSAKOBBI HOMEp 0oJbIie, 4eM oxunaetcs. OxKuIaeMbIM
MOPSIZIKOBEIM HOMEPOM BXOJISIIETO COOOMIEHHsS CYATACTCS TaKOW, KOTOPBIA Ooublie Ha 1, 4eM y MocJeTHero COOOIEeH s BO BXOAAIIEM jore. B aTom
ciry4ae CTOpPOHA, OJTYYHMBIIIask TAaKOe COOOIIeHHUE T0JDKHA MHUITMMPOBATh MEXaHU3M TIePEOTIIPaBKH, OTHpaBUB coodmeHne Resend Request (2), B koTopom
JOJDKeH OBITh yKa3aH JWara3oH IMOPSAAKOBBIX HOMEPOB MpOMyIIeHHBIX coobmienuit (BeginSeqNo, EndSeqNo). Hampumep, mopsiikoBbiii HOMEp
nocieanero nmoxydyenHoro FIX kmueHToM cooOIieHust 1o MoTepy CBSI3M POBHO 5, a mocie BOcCTaHOBIeHNUs cBs3M, cepBep MFIX Transactional mpucnan
coo0mIeHue ¢ MopsAaAKoBbIM HOMepoM 10. I1o 3HauuT, uro FIX kmueHT nponmyctmi/morepsii ¢ 6 o 9 coodmenus. s momydenns 3tux coobmenuit FIX
KIHEHT aoipkeH chopmupoBats Resend Request (2) coobmienre ¢ BeginSeqNo (7) = 6 u EndSeqNo (16) = 9.



Ecnu oana U3 CTOpOH moiiyunsia cooOIIeHHE C YCTaHOBJICHHBIM WM He3anoidHeHHbIM ¢iiarom PossDupFlag, y koToporo mopsakoBblii HOMep
MEHBILIE, YeM OXKHIAeTCs, TO 3TO CBUAETEIBCTBYET O CEPbe3HOi ommoOke. B 3TOM ciydae peKOMEHIYeTCsl 3aKpBITh CECCHIO M 00paTUThCS K
aJIMUHHUCTPATOPY.

4.1.3 MpoBepka cocTtoaHunA FIX coeanHeHuns

CoobOmenne Heartbeat (0) mcronmp3yercst uisi MOHUTOpHHTa cTaryca FIX coenmuHeHHs W OmpeAeicHUs MPOOEIIOB B MOPSIKOBBIX HOMEpax
COOOIIIEHUH, HAaIIpUMED, B CIIy4ae MOTePU BXOAIIIUX COOO0meHH. B mepro HeakTuBHOCTH, T.€. eciiv B FIX ceccnn He ObITO OTITPABIICHO HUKAKHUX JAHHBIX
Ha MPOTSHKEHUH omnpeaeneHHoro unrepBana Bpemenu (HeartBtlnt (108), 3amannoro B cekynnax), To FIX mpunoxkenue dbopmupyer u oTmpaBisieT
MPOTUBOIIOJIOXKHOK cTOpoHe cooOmenue Tuma Heartbeat (0), uToObl mpoBepuTh craryc coeaMHeHHs. [IpOMEKYTOK BpeMEHH, 4Yepe3 KOTOPBIA
nepuoanyecku Gopmupyercs Heartbeat (0) coobrenue, onpenensercs FIX knuerrom B Logon (A) coobrenuu (rmose HeartBtint (108)). [Tpu stom MFIX
Transactional momxen ckonupoBaTh 3Hadenue HeartBtInt (108) momns ¢ Logon (A) cooOrieHus u BepHYTh ero B otBeTHOM Logon (A) coobuieHun. D10
3HAYUT, YTO HHHUIIUATOP M aKIETITOP CECCUU JIOJDKHBI HCIIOIBb30BaTh OJJHO 1 TO ke 3Hadenue HeartBtint (108).

Ecnu ununmatopy Heartbeat (0) cooOiieHust He IPUXOTUT B OTBET HHU OJHO COOOIIEHUE HA MPOTKEHUH OIPEICICHHOI0 MPOMEKYTKA BPEMEHH
(HeartBtInt (108), 3amanHoro B cekyHaax + "HEKOTOpOe MpUeMiIieMoe BpeMs repenadn'), Toraa oH goinkeH chopmuposats Test Request (1) coobOienue.
Ecnu u Ha Test Request (1) cooOmienne He MOTy4YeH OTBET B TeueHHUe omnpeneneHnoro nepuoaa spemenn (HeartBtint (108), 3agannoro B cekyHmax +
"HEKOTOpOE MpHeMIIEMOe BpeMs Tiepeaun'’), Torja CUUTAeTC s, YTO COCTUHEHHUE MOTEPSHO M HY)KHO TIPEIINPUHUMATH BOCCTAHOBIISIIOIINE MEPHI.

414 C6poc nopsaaKkoBbIX HOMEPOB COOOLEHUN

Kaxnpiii mens nepen Havaom toprosoro nas MOEX aBromaTudecku cOpachiBaeT MOPSAKOBBIC HOMEPA COOOMEHUI. ITO 3HAYHT, UYTO KaxIbIH
HOBBIN JIEHb MOPSIIKOBbIE HOMEPA COOOIIEHUI HAaYMHAIOTCS ¢ 1.

B teuenue Toprosoro nust FIX kimeHT MOXeT 3anpocuTh cOpoC MOPSAKOBEIX HOMEPOB coobmienuit (MsgSeqNum (34)) ¢ momoripio cooOmmeHus
Logon (A) c ycranosnenusiM diarom ResetSeqNumFlag (ResetSeqNumFlag = Y). Pekomenayercs niepen cOpoCOM MOPSIKOBBIX HOMEPOB OTIIPABUTH
coobmenue Test Request (1) u noxxnatecs orBeTHOTrO Heartbeat (0) coobmieHus. DTo BBITTOIHIETCS HHAIIMATOPOM JIJISl TOTO, YTOOBI YOSTUTHCS B TOM, UTO
OH TOJTY4YHJI BCE OTIPABJICHHBIC €My COOOIIECHUS, T.€. HA OJTHO co0o0OMIeHus He npomyineHo. [Tocne monydenus orsetHoro Heartbeat (0) coobmenus FIX
KJIHEHT oTmpasisier coobmenne Logon (A) B oty ke ceccuio ¢ MsgSeqNum (34) = 1 u ResetSeqNumFlag (141) = 'Y'. MFIX Transactional momken
OTBETUTh TakuM ke coobmenuem Logon (A) ¢ MsgSeqNum (34) = 1 u ResetSeqNumFlag (141) = "Y'. Tlocne 3TOro cOpoc MOPSAKOBBIX HOMEPOB
CUUTAETCS YCIEUTHO 3aBEPILICHHBIM M KaXI0€ TIOCIIeIyIolIee COOOIEHHE OT JIF000i U3 CTOpOH OyJIeT MMETh MOPSAKOBBINA HOMED 2.

Ha nporsbkenun Toprosoro mus, B ciydae, ecniu MFIX Transactional He MoxeT KOPPEKTHO MOBTOPHO OTIPABUTH MPOMYIICHHBIC KIUECHTOM
coobmenus B otBeT Ha Resend Request (2) cooOmenne, Hanpumep, B cllydae, €CId MPOHU30IIeN cO0i U HEKOTOPbIe MOTEPSHHbIE COOOIIECHHS HENb3s



BoccTaHOBUTH, Toraa MFIX Transactional mpeanaraeT yBeqIu4uTh MOPSIKOBBIA HOMEP COOOIIEHHUH (C BOZMOKHOM MOTEPE JTaHHBIX) M MPOIOJDKHTD C
Hero, T.e. hopmupyet coodmienue Sequence Reset (4) ¢ GapFillFlag (123) = N (Sequence Reset) u NewSegNo (36) = <HOBBI# MOpsAAKOBBII HOMEP>.

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

Transactional u ewe ne 0ocmasnennvie coodouenus ne 6yoym 00cmaesieHvl KiueHmy.

4.1.5 3aBepuieHue FIX ceccun

KoppekTtHbiM 3aBepiiiennemM/3akpbitieM FIX ceccun cumraercs oomen Logout (5) coobOmieHnsaMEI MeX 1y HHUIIHATOPOM U akientopom. Jpyrue
CTIOCOOBI 3aKPBITUS/00PhIBA CECCHU JOJDKHBI PACCMATPUBATHCS KaK HEKOPPEKTHBIE U TaKKeE, KOTOPhIE PUBOAT K OIITHOKE.

Pexomennyercs nepen otnpaskoit Logout (5) coobuienus yoOeauThesi B TOM, YTO HU OJHO COOOIIEHUE HE TIOTEPSIHO U He MporyineHo. [y aToro
WHUIMATOP 3aKPBITUS ceccur oThpanisieT coodmenue Test Request (1) u sxaer orBeTHOro Heartbeat (0) coobmienust.

[Tepen Tem, Kak pa3opBaTh COCIUHEHHUE, MHUIMATOP 3aBEPIICHHUs CECCHH JOJDKCH MOA0KAaTh moarBepkaatoniee Logout (5) coobimenue ot
aKIenTopa. JTo JaeT BO3MOKHOCTh aKIENTOPY yOEAUTHCS B OTCYTCTBHH TOTEPU COOOIICHWH WIIM BBIMOJHUTH 3aIPOC MEPEOTIPABKU MPOMYIICHHBIX
cooO1IeHnH, ecitu 3TO Heo0xoauMo. Ceccrst TaKKe MOXKET ObITh 3aBEpIIeHA, €CJIN Yepe3 COOTBETCTBYIOLIHMIA MEPHO] BpEMEHH aKLENTOP HE MPHUCIIal OTBET
Ha Logout (5) coobmienwue.

IToce ornpasku Logout (5) cooOrieHus, WHUIMATOP 3aBEPIICHHs CECCHH HE IOJ/DKEH IMOChLIaTh HHKAKOrO COOOIICHHS TOKa aKIeNTOop
3aBEepIICHUS CECCUU HE MOMPOCHII 3TO C/IENaTh mocpeacTBoM coobineHus Resend Request (2).

4.1.6 MNepeycTaHoBKa ceccum nocne co6on

HmeroT MecTo clieyrome MeXaHu3Mbl IepeyCTaHOBKH CECCUU:
1. Ecmu npu pa3pbiBe CBSI3M HE MPOU3OILIO IMOTEPH JIOTOB HAa CTOPOHE KIIMEHTA, TO JJIs BOCCTAHOBJICHHS CECCHH M TTOJTYUEHHS COOOIICH Hid,
HaKOIUICHHBIX Ha CEpPBEpe, PEKOMEH/IYETCs CIIEAYIONIasi TIOCIeI0BATEILHOCTD ACHCTBHA:
a. Ornpasute Logon (A) coobrienue ¢ mopsakoBeiM HoMepoMm (MsgSeqNum (34)), kotopsiit 6osbliie Ha 1, yeM y MOCIEIHETO
COOOIIEHHUS B UCXOJIAIIIEM JIOTE,;
b. Ecmu B orBer monyueno Logon (A) coobmienue ¢ nopsakoBbiM Homepom (MsgSeqNum (34)) Gosblie, 4eM OXHIAETCs, TOT/Ia
oTnpaBuTh Ha cepBep Resend Request (2) cooOrienue C ykazaHueM Iuana3oHa MOPsSAKOBBIX HOMEPOB IMOTEPSIHHBIX COOOIICHHI.
c. CepBep OTIPABHT KIMEHTY BCE COOOIIEHHS U3 YKAa3aHHOTO JHaNa30oHa MOPSAKOBEIX HOMEPOB M MPOJIOIDKUT HOPMAITEHYIO PadoTy.



2. Tlpu BO3BHUKHOBEHHHU CEPhE3HOM OIIUOKHU, MPUBOASAIICH K YACTUYHOM MM MOJHOM MOTEpEe KIMEHTOM JIOTOB, PEKOMEHIYESTCSl HCIIOIb30BATh
OJIMH U3 CIICIYIOIIIX CIOCOO0B BOCCTAHOBIICHUS CECCHH:
a. 1 cnoco0:
I.  Ormpasutsk Logon (A) cooOrienue, B koropom MsgSeqNum (34) = 1 u ResetSeqNumFlag (141) ='Y";
ii.  Tlocie ycTaHOBJIEHHUS CECCHU 3AIIPOCHUTH CTATYC BCEX MHTEPECYIOIIUX 3as1BOK coobmienrem Order Status Request (H);
b. 2 cnoco6:
i.  Ormpasuts Logon (A) coobienue, B kotopom MsgSegqNum (34) = 1;
ii.  Ecnwm B otBer monydenHo Logout (5) coobmienue ¢ Text (58) = “MsgSeqNum too low, expecting X but received Y”, Torma
ormpasuth Logon (A) coobrienne, B koropom MsgSegNum (34) = X,
lii.  OtmpaButh Ha cepBep coobOmenne Resend Request ¢ ykasaHumem jauama3oHa MOPSAKOBBIX HOMEPOB MOTEPSHHBIX
COOOILLIEHUN.
iv.  CepBep OTIPABUT KIIMEHTY BCE COOOIICHMS M3 YKa3aHHOTO THANa30Ha MOPAAKOBBIX HOMEPOB U IMPOIOJDKHT HOPMAIBHYIO
paborty.

e-yrasarHem ax-Homepos-CHOrdiD+m OrderiD-Hckiatoueno ¢ 24 mapra 2016 r.
4. Tlpm HenoctynHocTH ocHOoBHOTO cepBepa MFIX Transactional HyxHo:
1. TloaxmrounTbes K pesepBHOMY cepBepy MFIX Transactional;
2. TIpomomxuth paboTy ¢ pe3epBHBIM CEPBEPOM B COOTBETCTBHH C M. | HACTOSIIETO pa3ena.

Ilpumeuanue:

e MFIX Trade cepsepol 06veounensl 6 3epkanbhbie napvl, KOMOPovle CUHXPOHUSUPYIOM MENCOY COOOU NOPAOKOBbLE HOMEPA COOOWEeHUIL,
nOIMOMy npu nepeKnUeHul Me)Hcoy Cepeepamu napvl HylHCHO nPooodcams nopaokoevie nomepa (MsgSeqNum) cooduienuii.

o [Ilapul cepsepos u napamempol noOKII0UeHUn yKazanvl Ha Web caiime Mockoeckoii oupscu. 3a oononnumenvholi ungopmayuer
Heobx00umo oopawamsca no aopecy help@moex.com.

o [lpu nedocmynnocmu 00HO020 U3 cepeepo8 NApvl HACHMOAMEIbHO PEKOMEHOYEMCA 60CCHIAHABIUBAMb CECCUI0 HA €20 3ePKAIbHYI0
Konuto. Imo obecneyugaeme HAUIYUUIUTIU CAMBLIL ObICMPBLIL CUEHAPUTL NOOKIIOYEHUSL.

o Cepsucet MFIX Trade Capture u MFIX Drop Copy padomatom kaxcowvtit ha nape He3a8UCUMBIX CEPBEPO8, MeHCOY KOMOPbIMU He
npedycmompena CUHXPOHU3AUUA COCMOoAHUA ceccuil. /lna obecnevyenHus omKazoycmou4ueoCmu HACMOAMENbHO PEKOMEHOYemcs
YCmManaenueamsy NOOKII0YEHUA 0OHOBPEMEHHO K 08YM IKIEMNIAPAM CEPEUCA, YMODbL COXPAMUNLL 803MOHCHOCHIb NOTYYEHUA OAHHBIX
npu He0OCMynHOCmU 00HO20 U3 HUX.
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4.2. CoobueHunsa oT KNneHTa K cepBepy

<Fpyrma-«Header> o
37 Orderlb O%f | String
11 | clordib H* | String
<Fpyrna«TFratlermn> o

4.2.2 New Order - Single (D)

Coo6mienne New Order - Single (D) ucrnionb3yercs ist pa3MeIeH st HOBOM 3asBKH.
[Tons coobmenust New Order - Single (D) omucans B Tabnmuie 20.
Tabnuna 20

JomycTumbie 3HAYECHHSA IIpumeyanue

)
=
=
=
=
<

=

<I'pymmna «Header»> o Tun coobmenus = 'D




ﬂOHyCTI/IMbIe SHAYCHUHA HpnMeqalme

)
=
=
=
=
<
=

11 ClOordID 0] String (20) YHUKaIBHBINA MOJIb30BATEIbCKHUI UACHTUPHUKATOD 3asIBKH,
YCTQHOBJICHHBIM TOpryroliei opraHusanueil WIH HHBECTOPOM,
HHTEpECHl KOTOPOTO MPEeCTaBIIsIeT OCPeJHUYEeCKas OpraHnu3aIusl.
[Ipumeuanue: comepXKMMOE 3TOTO MO 3aHOCHTCSI B IIOJIE
BROKERREF 3asBku B Tabmunax Toprosoit CucteMsl. YTouHSHTE Y
cBoero Opokepa GpopMar TaHHOTO IMOJS B COOTBETCTBHHU C IPaBHIAMHU
Opokepa.

IMpumeuanne: Ecimu 3anpocer New Order Single (D) wmu Order Cancel/
Replace Request (G) mmu Order Cancel Request (F) mpuxoast or
oauOro 1 Toro xe SenderComplD B KOpOTKHil MPOMEKYTOK BPEMEHH,
TO X 00paboOTKa MPOU3BOIUTCS CHHXPOHHO Ha ydactke FIX cepsep —
SIIPO TOPrOBOM CHUCTEMBI: MOCIEAYIOMIMN 3aIpoC HE OTIPAaBISAETCS
rmoka He OyJeT MOoJy4eH OTBET Ha NPEAIIECTBYIOIIUHA 3ampoc.
TunuyHoe BpeMs OXHMIOaHHSA OTBeTa cocTaBisieT 250 MHKpPOCEKyHI,
OJTHAKO MPHU ITOM MEXKAY BPEMEHAMM JOCTABKH IPHKA30B B AP0
BO3HUKAET MPOMEXKYTOK IPUMEPHO TaKOM K€ BeJUYuHbL. Jlns
YCKOPEHHsSI JIOCTABKH HECKOJIbKMX COOOLICHUWH /0 sapa TOProBOi
CHCTEMBI PEKOMEHAYETCS MCIIONB30BaTh Heckoypko FIX ceccuit n
n30eraTh OTNPaBKM 4Yepe3 OJHY CECCHI0 IMPHUKA30B C HMHTEpBaIaMU
Mex 1y HUMH MeHee 300 MUKPOCEKYHI.

<I'pymma «Partiesy> H Croponsl 3asBKH. OOBIMHO COJEPIKUT KOJI KIIMEHTA.

[Mpumeuanne: Crenyer mnepenaBaTh KOA KIMEHTA TOJBKO JUISA
KIIMEHTCKUX CYeTOB Opokepa. Kox kimeHTa mist coOCTBEHHOTO cueTra
Opokepa OyJeT NPOWTHOPHPOBAH TOPTOBOM CHUCTEMOW W He Oynaer
nepenan B coobuieHusix Execution Report, kpome mepBoro cooomeHus
JUIST DTOM 3asIBKU.

1 Account O* | String (12) ToproBelii CYET, B CUET KOTOPOTO MOIAETCS 3asBKa.

111 MaxFloor H Qty MakcumanbHOEe KOJIMYECTBO JIOTOB B Tpeneliax o0beMma 3asBKH,
KOTOpoe OyJeT MoKa3zaHo Ha Oupike B 1000 MoMeHT BpemeHu ([
3asBOK THMa AlicOepr).
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526

SecondaryClOrdID

)
=
=
=
=
<
=

String(12)

ﬂOHyCTI/IMbIe SHAYCHUHA

IIpumeyanue

Conepxxumoe 3toro mons 3aHocutcs B mone EXTREF 3asBku B
tabnunax Toprosoit CucteMbl. YTouHs#TE Y cBoero Opokepa gopmar
JIAHHOT'O TI0JIsl B COOTBETCTBHH C NIpaBHIaMu OpoKepa.

386

NoTradingSessions

0*

NumlInGroup

1 (o0un snemenm 6 epynne)

KonuuectBo amemenToB B rpymie TradingSessionIDs. I'pymma gomkHa
COZepXKATh OIMH DIIEMEHT, MHAYE 3asBKa OyIeT OTKIOHEHA.
[Tpumeuanne: nons 386 n 336 00pa3yroT rpymIy U AOJDKHBI CIEI0BATH
B COOOIIEHNH CTPOTO APYT 3a APYTOM, MEKAY HAMH HE JOJDKHO OBITH
HHUKaKUX JPYrUX HOJEeH.

336

=> TradingSessionID

O*

String(4)

Unentuduxarop ToproBoil ceccuu. B kauectBe upeHTHUMKaTOpa
TOProBO#i ceccuu ucnoib3yercs pexxum Topros (SECBOARD).

<['pymma «Instrumenty»>

B cocra rpymmer Bxomur mome Symbol (55), wmenTtudurarop
¢uHAHCOBOrO  WHCTpyMeHTa. B  kauectBe  wmieHTH(]HKaTOpa
¢uraHCcOBOrO MHCTpyMeHTa mcnonb3yercst SECCODE*. FIX cepsep
MpoOBepsieT, 4T0 KOMOWHamus mojiedi 336 u 55 yKas3plBalOT Ha
CYLIECTBYIOIIUI HMHCTpyMEHT. Ecin COOTBETCTBUSI HE HaWAEHO, TO
3asBKa OTBEPraercs ¢ coodmenueM o6 omubke Unknown Security

54

Side

char

1" (TTokyrika)
'2' (Ilpomaxa

Hanpasnenue 3asBku.

B cnywae cmenku 1O CBON HMHCTPYMEHTY (BAJIIOTHBIH PBIHOK),
HalpaBJIeHWE YKa3bIBae€TCsl 10 CIOT CAenke c Oojee TO3aHEH
pacueTHOH JaToil.

60

TransactTime

UTCTimestamp

Bpemst hopMUpOBaHHSI 3TOTO COOOIIEHUS.

<I'pymma «OrderQtyData»>

O0beM 3asiBKU, BRIPAKCHHBIN B JIOTAX.

40

OrdType

char

'1' (PeiHOYHAS)

'2' (JlumuTHas)

‘W' ([To cpeqHeB3BEIICHHOW IICHE)
(TONBKO 7151 POHITOBOTO PHIHKA)

Tun 3asBxu. [Ipumedanue:

1. PrIHOYHBIE 3aBKH «B ayKIHOH 3aKPBITHS» aKTHBUPYIOTCSI BO
BpeMst (ha3bl cOOpa 3assBOK ayKIIHOHA 3aKPBITHS.

2. PoiHOYHBIE 3asBKM OCTalOTCS aKTHBHBIMH BO  BpeMs
AYKIIMOHOB OTKPBITHSA/3aKPBITHS O WX OKOHYaHWs. He
YIOBICTBOPCHHBIE MOJIHOCTHIO PHIHOYHBIC 3aSIBKH OCTAIOTCS
AKTHBHBIMU B TIEPHO/IE TOPTOB IO IIEHE ayKIIMOHA 3aKPBITHS
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)
=
=
=
=
<
=

ﬂOHyCTI/IMbIe SHAYCHUHA

IIpumeyanue

3. PhIHOYHBIM 3asBKaM, OTIPABJICHHBIM BO BpeMs IepUOAa
TOProOB MO IICHE ayKIHOHA 3aKPBITHS MPHCBAMBACTCS IICHA
aykiuoHa. lleHa ayknpoHa He BO3BpAlaeTCs B OTBETHOM
coobmennn Execution Report / New u yka3siBaeTcst TOIbKO
NPY TOJTyYESHHN COOOIICHUS O CICIKE II0 TAKUM 3asBKaM.

4. B HacTosmiee BpeMsi He JOCTYITHBI PHIHOYHBIC 3asIBKH II0 CBOII
MHCTPYMEHTY (BaJFOTHBIN PHIHOK).

5. Hekoropble THIBI 3agBOK MOTLYT OBITH 3alpElICHBI IS
OIIpe/IeNICHHOTO TI0b30BaTeNs Yepes3 npasa goctymna k TC

423

PriceType

int

'l' (B npoueHTax OT HOMHMHANA)
'2' (3a exuHMILY IGHHOH Oymaru)
'9' (HoxonHOCTb)

Tun 1eHs! 3asiBKH (TOJIBKO 7151 GOHAOBOTO PHIHKA).
IIpumeuanue: s 3asBox PEIIO c I[K yka3siBaetcs kak craBka PEITIO

44

Price

Price (9)

Ilena 3asBkm, wucHoIb3yeTca JUId JUMHTHOM 3adBkH. Ilone
00s13aTeNbHOE, €CIH 33aH0 B 3asiBKe. J{J1s1 pRIHOYHBIX 3as1BOK JOJIKHO
ObITh 3amoJHeHo 0.

[Ipumevanne: ans pexuma ToproB PEIIO ¢ LK B mone meHsI
ykaspiBaercs craBka PEIIO 11 JaHHOTO HHCTPYMEHTA.

MakcuManbsHas IJIUHA 3TOTO Moas — 10 CMMBOJIOB, BKJIKOYAs CHMBOJI
NECATHYHOM TOYKH. 3asgBKH C [IEHOW, HE COOTBETCTBYIOMICH
MUHUMAaJIbHOMY IIATy IIEHBI, OTBEPTAFOTCS.

5202

TradeThruTime

char

®nar npusHaka 3aABKM B ayKUMOH 3aKpbiTUA». (TONbKO And
$OHA0BOrO pbiHKA, A5 3aABKWN B AYKLMOH 3aKpbITUA)

59

TimelnForce

char

'0' (deiicTBUTENBHA B TEUCHHE JTHS)
'3' (CHSITB OCTAaTOK)
'4' (TToJHOCTBIO UITH OTKIIOHUTB)

Bpemst neiicTBus 3asBKH, ONpEAeNseT, KaK JIOJITO 3asiBKa SIBISIETCS
nerictBuTenbHONH. OTCyTCTBHE 3TOTO MMOJS WHTEPIPETHPYETCS, Kak
«JleHicTBUTEIbHA B TCUCHHUE JTHS.

IIpu sToM, eciv 3asBKa MOJaHA B MPEATOPTOBBIA TMEPUON I B
MOCJICTOPTOBBI  MEPUOJ, TO €i aBTOMATHYECKH BBICTABISETCS
COOTBETCTBYIOILIUA THUI B TOPrOBOMl CHUCTEME K OHa TOpPryercs
COOTBETCTBEHHO 10 LIEHE OTKPBITHSI UJIU 110 LIEHE 3aKPbITHUSI.




ﬂOHyCTI/IMbIe SHAYCHUHA HpnMeqalme

)
=
=
=
=
<
=

168 EffectiveTime H UTCTimestamp Bpewms aktuBatmu 3asBKH, BeipakeHo B UTC (Tosbko 1uist hOHIO0BOTO
PBIHKA).
528 OrderCapacity H char 'P' (Ipuanuman/Tnasa) JleATensHOCTh (PMPMBI, pa3MECTHBIIEH 3asMBKY.

Kom6unarmms: OrderCapacity (528) = 'P' u OrderRestrictions (529) = '5'
HUCHIOJIB3YETCA [Jid ONPEACICHUA 3asiABKU MapKeT MeﬁKepa UiIn
CTICIMAIMCTA 110 IEHHBIM GyMaraMm (TOJIBKO [Uisi HOHTOBOTO PBHIHKA).

529 OrderRestrictions H MultipleValueStr | '5' ([eiictBoBath kak MapkeT-Meiikep | Orpanuyennss o 3asBKe.  MoxeT  comepxatb  Habop
ing WIA KaK CHEMUAIACT M0 IEHHBIM | OTpaHHYEHHM/HHCTPYKIMH, pa3IeleHHBIX TPOOEIOM.
Oymaram) Kom6unarmst: OrderCapacity (528) = 'P' u OrderRestrictions (529) = '5'

WCTIONB3YeTCS I OIpPEACTCHUs 3asiBKM MapkeT Melkepa WiIH
CHenualmcTa 1o IeHHbIM OymaraM (JUist ()OHIOBOTO PHIHKA).

1090 MaxPriceLevels H int 1 (1o oonoii yene) Makcumanvroe KOIUUECMEO YEHOBLIX YPOSHeU OJisi COeNOK NO MOl
sasexe. O3navaem, 4mo 3as6Ka O0IICHA MOPLOBAMbCSL O OOHOU YeHe.
Ecnu none 6 3as6ke ne ykazano, 4ucio yeHO8blX YPOBHEU CHUMAEMCS]
HeOZPAHUYEHHbIM.

<Ipymma «Trailer»> (0]

4.2.3 Order Cancel Request (F)

Coo6mienune Order Cancel Request (F) ucmonb3yercst uisi OTMEHBI/CHSITHS paHee pa3MEICHHON 3asSBKH.

[Mosst coobmenust Order Cancel Request (F) onmcanst B Tabmuiie 21.

Tabmuna 21

HOHyCTPIMLle 3HAYCHUSA le/lMe‘laHl/le

© Hannune

Tun cooOwenus = 'F'

<Tpymma «Header»>




41

OrigCIOrdID

v

String (20)

[Monp3oBaTenbeckuil MACHTH(GHUKATOP 3aABKH, KOTOPYIO HAAO CHATH. YCJIOBHO
obs3arensHOE, ecu He ykazaH OrderID..

[Tpumeuanue: npu oOpabOTKE NpHKa3a Ha CHATHE WIM H3MEHCHHE 3asBKU
BO3MOJKHBI CIECIYIOIINE CUTYaINH:

1.

MFIX Trade cepBep Halesa COOTBETCTBHE MEKITY YKa3aHHBIM B 3aIpOCe
OrigCIOrdID u OGupkeBsim HOMmepoMm 3asBku OrderID (37), wim
Oup>keBOI HOMEp COOOIIEH B 3arpoce. 3aIpoc Ha CHATHE OTIPABISLETCS
10 OMPKEeBOMY HOMEDY B PO TOPTOBOI CHCTEMBI, KOTOPOE IIPOU3BOINUT
MOWCK aKTUBHOM 3asBKH, HOMEpP KOTOPOH COBNAJACT C YKa3aHHBIM B
3ampoce Ha CHSATHE WIH U3MEHEHME, U KOTOPYIO Pa3pelleHO CHUMATh
nanHoMy tionb3oBarenio (SenderComplD). Eciu 3asBka He HaiineHa, T0
BO3BpAILAeTCsl OTKa3 € KOJIOM OmHMOKM M TekctoM Tuma (219) He
HaiieHo 3a4BoK i cHATHsL. Henb3st caumats: 0. Eciu 3asiBka cHATa MiIn
HCTIOJIHEHA, TO BO3BPAIIAETCS CTPOKA C YKa3aHHEM CTaTyca 3asiBKH.

Ha MFIX transactional cepsepe He Haiineno OUpKEBOro HOMEpa 3asiBKH
Juist ykasandHoro B 3ampoce OrigClOrdID. 3ampoc otkionseTcs ¢
ykazanuem B moje Text 58=can't find order (Bcerma ma anrmmiickom
SI3BIKE).

Ecnu 3ampochl Ha perucTpanui0 WIM HW3MEHEHHE / OTMEHY 3asiBKU
OpUXOJAT OT ofHOTro 1 Toro e SenderComplD ¢ MasbIMu HHTEpBaJIaMu
BPEMEHH, TO HX HCIOJHEHHE TPOUCXOIUT IIOCIEIOBAaTEIFHO, U B
CUHXPOHHOM pexkume Ha ydacTtke oT FIX cepeepa mo sapa Toprooit
CUCTEMBI, TO €CTh MOCIETYIOIUI NpUKa3 He OTIPABIAETCA 10 TeX Iop,
MOKa KOJIOM cepBepa He Oyner mnoimydeH M oOpaboTaH OTBET Ha
npeasLaymui npukas. Ecinu perucrpanus HOBO! UM U3MEHEHUE 3aBKU
OBUIO yCHENIHBIM, TO NpH 00paboTKe MOCIHEeNYyIOUIero MpHKa3a Ha ee
custue win usMeHenune ¢ ykazanueMm OrigClOrdID Oyamer Halinen
OuprkeBoil HOMep 3asiBKU M 00pabOoTKa MPOU30MIeT o BapuaHTy 1. Ecin
B pETUCTpalliM HOBOW WJIM 3aMeHEe 3asBKH OydeT OTKa3aHO, TO
Omp>keBOrOo HOMEpa HOBOM 3asBKM He Oymer u  obpaborka
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MOCJIEAYIOMIETO TPUKa3a Ha CHITHE WIM 3aMEHY HECYIIECTBYIOIIEH
3asiBKY IPOM30MAET IO BApUAHTY 2.

37 | OrderID v String (12) BupskeBoit HOMep 3asBKH, KOTOPYIO HAI0 CHATH. Y CIIOBHO 00s3aTENBHOE, ECIIH HE
ykazaHo nose OrigClOrdID (41). Ecin mosre OrderID onpenenero, To 3Ha4eHHE
noist OrigClOrdID urHOpHpyercs.

CHsiTHe 3asBKH JIpyrumM monb3oBarenem (SenderComplD) Bo3MOXXHO TONBKO MPH
YKa3aHHH 3TOTO MOJIS.

11 | CIOrdID O String(20) VuukansHbiii uaentupukarop coodmienust Order Cancel Request (F) - 3ampoca
Ha CHATHUE 3asBKH.
3ameuanue: cogepxumoe 3toro nos 3aHocures B more UPDORDERREF 3asiBku
B Tabimmax Toprosoit CrcteMsbl
3anpenieHo KCIoJb30BaTh CUMBOJI ‘#’ KaK HEpPBBII CUMBOJI B CTPOKE IOJIA
ClOrdID (11) mnst coobmenmii TuoB Order Cancel Request (35=F) u Order
Cancel Replace Request (35=G).

[Ipn Hanuuum cumBona ‘#’ B Hayayle CTPOKM mousig 11 mpukasbl Ha CHITHE U
N3MEHEHHE 3asiBKH Oy/yT OTBEpraThcsi C OTIIPABKOM OTBETHOT'O COOOLIECHUS THIIA
Reject (35=3).

BEbI MO’KeTe HCTIONIB30BaTh ATOT CUMBOJI B JIFOOBIX APYTUX MO3ULIUSAX ITOH CTPOKH,
KpoMe caMOi IepBOH.

54 | Side @] char '1' (TTokymka) HamnpaBienHocts 3asBku. OO0s3aTENLHO B COOTBETCTBHU C MPOTOKojoM FIX.
2" (lIpomasxa) Hraopupyetcs mpu 00padboTKe.
60 | TransactTime o UTCTimestamp Bpems hopmupoBanms 3anpoca Ha cHiATHE 3asBKA. O05M3aTETFHO B COOTBETCTBUU

¢ npotokoiom FIX. UrHopupyercs npu 00paboTke.
<I'pymma «Trailer»> (0]

4.2.4 Order Cancel/Replace Request (G)
CoobluieHne Order Cancel/Replace Request (G) ucnonbsyerca ana MameHeHus napameTpos 3aasBku. ObpaboTtka npukasa Order Cancel/Replace Request (G) —
aToOMapHas onepauma, To ecTb Apyrue NPuKasbl He MoryT 06pabaTtbiBaTbCA MeXKAY CHATUEM UCXOLHOM 33aABKM U pernctpaumein HoBo. Bpems 06paboTkm coobLieHmns
(Bpems oxkunpganus otseta) Order Cancel Replace npeBbilaeT Bpems 0XKUAaHUA OTBETA NPW PErUCTPALLMM HOBOM 3asiBKM, HO MEHbLLE CYMMApPHOT0 BpemeHM 06paboTku
napol npukasos Order Cancel Request + New order single. CpegHee Bpemsa goctaBku npukasa Order Cancel Replace oT KineHTa BO BXO4HYH ovyepeapb sapa TOProBoi
CUCTEMbI HE OT/INYAETCA OT BPEMEHU AOCTaBKM NpuKas3os gpyrux Tunos (New Order Single nnu Order Cancel Request).
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ITOT 3aMNpoc UMeET caeayloLliue orpaHUUYeHNs, KOTopble MOTYT BbITb CHATbI MU U3MeHeHbI B Byayuimx sepcuax MFIX Trade:

YacTMYHO MCNONHEHHble 3aABKM HE MOTYT O6biTb M3MEHEeHbI. MpWU NOMNbITKE N3MEHUTb YaCTUYHO WUCNONIHEHHYHO 3aABKY MO/1b30BaTeNb NOAYYUT COObLLEHNE
Cancel Reject c KojOM OTKa3a TOProBoi cucTembl B cTpoke nons Text (58) pasHbim 900. dopmat cTpokm B none Text(58) noctosHeH, HO UMeeT [iBa BapuaHTa
ONA PYCCKOTO M aHFIMIACKOTO A3bIKOB OTBETOB TOPrOBOW CUCTEMbI.

OcCTaTOK 3afBKM CHMUMAETCA TONbKO Npw 3HaYeHuun nona CancelOrigOnReject (9619)=Y 1 He cCHUMaETCA NPU 4PYIMX 3HAYEHUAX UAU OTCYTCTBUM 3TOTO MOASA.
Monb3oBaTenb, co3aaswui, cHaTyto npu CancelOrigOnReject (9619)=Y yacTMYHO MCMONHEHHYIO 3aABKY , NOy4nUT cooblleHne Execution Report / Canceled co
3HavyeHuem nons ClOrdID(11) n3 coobLieHns, KOTOPOE NPUBESO K NOCTAHOBKE CHUMAEMOW 3asiBKMU.

3aABKM CO CKPbLITbIM KOIMYECTBOM He MOTYT BbITb M3MeHeHbI. Micnonb3yiTe pasaenbHble 3anpockl Order Cancel Request  New Order single.

3aABKM «B aYKUMOH 3aKpbITMA» U 3aaBKK PEMO c LIK He moryT 6bITb M3MeHeHbl. Mcnonb3yiite pasaenbHble 3anpocbkl 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
COBMaAaTb C MapameTpaMm U3MEHAEMOWN 3aABKM.

N3meHeHHasn 3aABKa Bcerga tepsaeT NPpMopUTET NO BPEMEHM NOCTAaHOBKM.

MN3meHeHHOW 3asaBKe NpucBanBaeTcsa HoBbIN buprkeBont Homep OrderlD (37) u HoBoe 3HayeHue nons MDEntrylD (278).

CooblueHus, coaepxaline Noas, He yKasaHHble B Tabaunue HUxkKe, oTBepratoTcs.

Ecnn 3asBka mM3meHeHa npukaszom SenderComplD, He cosnagatowmm c SenderComplD npukasa Ha ee noctaHoBKy, To SenderComplD, co3zasLunit
M3MeHEeHHY!0 3aABKY Nony4uT Execution Report o cHATMM 3asBKK ¢ yKazaHuem B none ClOrdID (11) 3HayeHusa CIOrdID (11) npuKasa Ha co3gaHue U3MEHEHHOM
33ABKM.

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

Mone E- Jonyctumble 3HayeHuA MpumeyaHue

<Standard Message Header> Tum coobmenus = 'G'

Tabnuua 22

11

ClordID 0] String(20) YHUKaIBHBINH UAEHTH()HUKATOP COOOIIEHHUS HAa 3aMEHY 3asBKH.
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OrigClOrdID

y

String (20)

3ampemneHo MCIob30BaTh CHMBON ‘#’ KaK MEPBBIA CHMBON B CTPOKE IO
ClOrdID (11) mms coobmennii tumoB Order Cancel Request (35=F) u Order
Cancel Replace Request (35=G).

[Mpn Hammauu cuMBona ‘#° B Hadaie CTPOKH moyisi |1 mpukasel Ha CHATHE H
M3MEHEHHE 3asiBKH OyIyT OTBEpPraThesi C OTIPABKOM OTBETHOT'O COOOIICHUS THIIA
Reject (35=3).

BEbI MO’XeTE HCTIONIB30BaTh ATOT CHMBOJI B JIFOOBIX APYTUX MO3UIHUSAX 3TOM CTPOKH,
KpOME caMOi IepBOH.

[Tonp3oBarenbCKui HASHTU(HHUKATODP 3aIBKH, KOTOPYIO HA/I0 H3MEHUTH. Y CIOBHO
obs3aTensHOE, ecau He ykazaH OrderID.

I'Ipmmeanme: npu o6pa60TKe NMPUKa3a Ha CHATUME UAN U3MEHEHUE 3aABKU

BO3MOMKHbI C/lefyHoLMe CUTyaLmu:

1. MFIX Trade cepBep Hallen cOOTBETCTBME MEKAY YKa3aHHbIM B 3anpoce
OrigClOrdID wn 6upkeBbiIM Homepom 3aaBku OrderlD (37), wau
6U1pKeBOIt HOMep cooblLLLEH B 3anpoce. 3anpoc Ha CHATUE OTNPAaBAAETCA
no 6up)KeBOMYy HOMepy B A4PO TOProBOM CUCTEMbI, KOTOpOEe
NPOM3BOAMT MOMUCK QAKTUBHOM 3asiBKM C OMPXKEBBIM HOMEPOM,
COBMaAalLWMM C YKa3aHHbIM B 3aMpoce Ha CHATUE AN U3MEHeHWe, U
KOTOpY!O pa3speLleHo CHMMaTb JaHHOMY Nnoab30BaTeNto
(SenderComplD). Ecnu 3asBKa He HalifieHa, TO BO3BpaLLaeTca 0TKa3s C
KOZOM OLWMBKN 1 TeKkcTom Tuna (219) He HaliAeHO 3a8BOK ANS CHATUA.
Henb3a cHumatb: 0. Ecnm 3aABKa CHATA WM WUCMOJNIHEHa, TO
BO3BpPALLLAETCA CTPOKA C YKa3aHWeM CTaTyca 3aABKMU.

2. Ha MFIX transactional cepBepe He HalnaeHO BUPKEBOro HOMEpPa 3aAaBKK
Ans ykasaHHoro B 3anpoce OrigClOrdID. 3anpoc OTK/OHseTca ¢
yKkasaHunem B nose Text 58=can't find order (Bceraa Ha aHrnuiickom
A3blKe).
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37

1

OrderID

Account

component block
<Parties>

y

O*

H

String (12)

String (12)

EciM 3anpocbl Ha perncrpaumio UamM msmeHeHne / OTMEHY 3asBKM
npuxogAaT oT ogHoro v Toro e SenderComplD ¢ ManbiMu MHTEpPBaNaMu
BPEMEHU, TO WX WCMOJIHEHUE NPOUCXOOMT MNOoCNefoBaTelbHO, U B
CUHXPOHHOM peXmMme Ha yyacTke oT FIX cepsepa fo Aagpa Toprosoi
cuctemsl. MNocnepytolmii NPMKas He OTMNPABAAETCA A0 Tex nop, Noka
KOZOM cepBepa He byaeT nosiydyeH n 06paboTaH OTBET Ha NpeablAyLLMiA
npukas. Ecnau peructpauma HOBOM MW M3MEHeHWe 3asaBKM 6blio
ycnewHbImM, TO Npu 06paboTKe Nocieayowero NpMKasa Ha ee cHATUE
AN n3meHeHne c ykasanumem OrigClOrdID 6ypet HaliaeH buprkesol
HOMep 3anABKM M 06paboTKa npowusolger no BapuaHTy 1. Ecam B
perncTpauuMu HOBOW WAM 3aMeHe 3afBKM OydeT OTKasaHo, TO
6MpKeBOoro Homepa HOBOW 3aABKM He 6yaeT u o6paboTKa
nocieaytollero nNpukasa Ha CHATME WM 3aMeHy HecyLlecTByloLel

3aABKM NPOM30NAET NO BapuaHTy 2.

BupxeBoii HoMep u3MeHs1eMoil 3asiBK B ToproBoi cucreMe. Y CIOBHO
o0s3atensHOE, eciu He ykazaHo moiie OrigClOrdID (41). Ecmu more OrderID
ompeneneHo, To 3HadeHue moist OrigClOrdID urHOpHpyeTcs.

V3MeHeHne 3aBKU MOJIb30BaTENIEM, HE PETHCTPHUPOBABIINM €€ PaHee,
BO3MOJKHO TOJIBKO C YKa3aHHEM ee OHUpKEBOTO HOMepa.

TOpFOBHﬁ CYCT. I[OJ'DKeH COBIIaJIaTb C HOMCPOM CUHECTa I/ICXO,Z[HOﬁ 3asBKU.

Croponsl 3asBku. ColepHT Koz KiueHTa (Tar 448), 3HaueHne KOTOporo
JIOJDKHO COBMAAATh CO 3HAUEHUEM B UCXOJIHOM 3asiBKE.

[Tpumeyanue: eciu KoJ KIIMEHTa ObUT yKa3aH GUPMOH JUIs 3asBKH,
BBICTAaBJICHHOH 110 COOCTBEHHOMY CUETY, TO KOJ| KIIMEHTa HTHOPUPYETCS
toproBoii cuctemoil u nonne CLIENTCODE ocraercs nmycteiM.. 3menenne
rapaMeTpOB TaKoil 3assBKH BO3MOXKHO TOJIBKO 0€3 yKa3zaHHMs KOJa KIIMEHTa B
COOOIIEHNH.
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<[pynna «Instrument»>

OUHAHCOBBII WHCTPYMEHT, IO KOTOpPOMY OBbLIa IOJaHa W3MEHsSeMas 3asBKa.
JIo/KHO coBMagaTh CO 3HAYEHUEM B UCXOIHOU 3asiBKE.

44

Price

Price

Iena 3a ennHUIY IEHHOW OyMarmu.

MakcumarnbHas JIHHa 3TOro mojis — 10 CHMBOJIOB, BKIIFOYAsi CHMBOJ AECATHIHON
TOYKH. 3asiBKM C LICHOW, HE COOTBETCTBYIOIICH MHUHHMAJIbHOMY ATy ILICHBI,
OTBEPraroTCs.

38

OrderQty

Qty (10)

KonnuecTBo TCHHBIX 6yMar, BBIPpAXKCHHOC B JIOTax

526

SecondaryClOrdID

String(12)

Kon BHemHero mosp3oBateins. CoaepKUMOE STOTO MO 3aHOCHTCS B IOJIE
EXTREF 3asBku B Tabimmnax TC. Ytounsiite y cBoero Opoxepa GpopMaT qTaHHOTO
HOJIS B COOTBETCTBHU C IpaBUIIAMU OpoKepa.

9619

CancelOrigOnReject

String (1)

Y — CHATb UCXOAHYIO 3aABKY,
ec/in ee U3MeHeHue
HEBO3MOHO

N — He CcHMMaTb MCXOAHYIO
3aBKY eC/iM ee W3MeHeHue
HEBO3MOMKHO

MpumeyaHuna:

e  Ecnn dnar He yKasaH, TO MO YMONYAHUIO UCXOLHAsA 3asiBKa HE CHUMAeTCA

e ®nar onpeaenser 06paboTKy TO/IbKO NPUHATbLIX coobuweHnin Order
Cancel Replace. Ecam oHM oTBepratoTcs M3-3a HEMNOALEPKMBAEMOTO
TMNA 3anABKKW, HecoBnageHus napameTposB Account, Side, Parties,
Instrument, TradingSessionld, To ncxogHas 3asiBKa He U3MEHSAETCA.

386

NoTradingSessions

O*

NumlInGroup

1 (one element)

KonuectBo oanementoB B rpymmne TradingSessionIDs. I'pynma nomkna
coJieprKaTh OJIMH 3JIEMEHT, MHa4e 3asBKa OyaeT OTKJIOHEHa.

3ameuanne: mosist 386 m 336 00pasyloT rpymiy M JOJDKHBI CIIEAOBaTh B
COOOIIEHHN CTPOTO IPYr 3a JAPYroM, MEXIy HUMH HE JOJDKHO OBITh HHKaKUX
JIPYTUX MOJEH.

336

=> TradingSession|D

O*

String (4)

Wnentndukarop pexxuma TOproB aisi (UHAHCOBOTO MHCTPYMEHTA, 3asBKU IO
KOTOPOMY JIOJDKHBI OBITh M3MEHEHBl. JIOJDKHO COBMIajaTh €O 3HAYEHHEM
UCXOJIHOU 3as1BKH.

40

OrdType

char

Tun usmensiemoit 3asaBKu. J{oJokeH ObITh TEM K€, YTO U B HCXOJIHOM 3asiBKe.

54

Side

char

‘1" (Buy);

HanpasnenHocts 3asBKHU. J[OJIKHO COBIAAAaTh CO 3HAUEHUEM B MCXOJHOM 3asBKeE.



http://btobits.com/fixopaedia/fixdic44/data_types.html#{NumInGroup}
http://btobits.com/fixopaedia/fixdic44/data_types.html#{String}

2’ (sell).

60 TransactTime (0] UTCTimestamp Bpems popmupoBanus 3anpoca Ha u3MeHeHHE 3asBku. O0s3aTeNBHO B

cootBeTcTBHH ¢ mpotokosnoM FIX. Mrnopupyercs npu o6padoTke.

<Fpynna «Trailer»> (0]

4.2.5 Order Mass Cancel Request (q)

Cooomenne Order Mass Cancel Request (q) ncronb3yercst 1jIsl MACCOBOTO CHSTHS paHEe Pa3MEIICHHBIX 3asSBOK.
ITons coobmenus Order Mass Cancel Request (q) omucansl B Tabmuie 23.

YroObI CHATH 3asIBKH 10 OMPEAeIEHHOMY (DMHAHCOBOMY HHCTPYMEHTY, HYXKHO OIPEIEIIUTh CISAYIOIINE ITapaMeTph:
MassCancelRequestType (530) = ‘1°, TradingSessionID (336) = <unentudukarop pexuma topros>, Symbol (55) = <upentudukatop
(bMHAHCOBOT'O HHCTPYMEHTA™>;

UToOB!I CHATH 3a5BKHM Ha OKYIIKY, HY’KHO OIPEJEINUTD CIEIYIOIINE TapaMeTPhl:

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

Yr10o0OBI CHATH 3aBKH Ha IIpoaaxy, HY?>KHO OIIPpCACIUTD CIICAYIOIIHEC ITapaMCTpPhI:

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

UTOOBI CHATH 3aABKHU T10 ONPEEICHHOMY TOPIOBOMY CUETY, HYKHO OIMPEACIUTD CIAEAYIOIINE MapaMeTphl:

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

Yr0o0OBI CHATH 3a9BKH OMMPEACIICHHOTI'O ITOJIb30BATECIIA, HY)KHO OIIPEACIIUTD CICAYHOIINUC ITapaMETPhI:

MassCancelRequestType (530) = “7°, NoPartylD (453) = 1, PartylD (448) = <unentudukatop nons3oBarens>, PartylDSource (447) =
‘D’, PartyRole (452) = “12’;

Y100OBI CHATH 3a9BKHU OHpCI[GJ'ICHHOfI (I)I/IpMBI, HYXHO OIIPCACIINTD CICAYIOIIUC ITapaMETPhI:

MassCancelRequestType (530) = 7°, NoPartyID (453) = 1, PartylD (448) = <unentudukartop pupmsr>, PartyIDSource (447) = ‘D’,
PartyRole (452) =“1’;

UTOoOBI CHATH BCE 3asIBKH, HY)KHO OMPEICIUTD IMapamMeTp:

MassCancelRequestType (530) = “7°.

[Tonsa C1OrdID (11) u TransactTime (60) siBnsitoTcs o0si3arenbHbIMU B coobieHnn Order Mass Cancel Request (q) 1 TOTKHBI OBITh 3aITOTHEHBI
BCEI/Ia, HE3aBUCHUMO OT TOTO, KaKHe MapaMeTPhl CHATHUS 3asIBOK OTPE/ICIICHBI.

Tabmumna 23
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<Ipymma «Header»>

Tun coobmenus = 'q'

11

ClOrdID

oo Haanune

String

Unentuduxarop coobmenus Order Mass Cancel Request (q) - maccosoro
3amnpoca Ha CHATHE 3aBOK.

526

SecondaryClOrdID

T

String

Conepxxumoe 3toro moist cootBercTByeT momo EXTREF 3asBku B Tabmumax
Toproso#i Cucremsl. Eciin ykazaHO maHHOE 1moiie, TO OYAYT CHSTHI TOJBKO TE
3asBkM, B Koropeix mnone EXTREF coBmagaer co 3HaueHmeMm moJs
SecondaryClOrdID.

530

MassCancelRequestTy
pe

char

‘r (Cusath
oIIpefeNeHHOMY (hHHaHCOBOMY
HHCTPYMEHTY)

7’ (CHATH Bce 3as1BKH, KOTOPBIE
YIOBIETBOPSIOT  MapameTpam
3ampoca)

3asiBKH 1o

Twum MmaccoBoro 3alrpoca Ha CHATUC 3asBOK.

336

TradingSessionlD

y*

String

Wnentndukarop pexxuma TOproB Aisi (GUHAHCOBOTO MHCTPYMEHTA, 3asBKH IO
KOTOpOMY JIOJUKHBI ObITh CHATHI. OGs3atensHo, ecnu MassCancelRequestType
(530) = ‘1’ (CHATH 3asBKH TI0 ONPEACICHHOMY (DHHAHCOBOMY HHCTPYMEHTY).

<['pymma «Instrumenty»>

y*

Wnentndukarop (UHAHCOBOrO HMHCTPYMEHTA, 3asBKH IO KOTOPOMY IOJDKHBI
obrth crsiThl. O6s3arensho, ecmm MassCancelRequestType (530) = “1° (Cusits
3asIBKH I10 ONPEICICHHOMY (PHHAHCOBOMY HHCTPYMEHTY).

54

Side

char

'1' (Mokymka)
'2' (TIpomasxa)

HampasnenHocts 3asBku. Mcnosnb3yercsd, Kak [JOIOJIHUTENbHBIM IapaMmerp
3ampoca Ha CHATHE 3asABOK. EcCilM 3HaYeHHE HE ONpeeNeHO, CUMUTAETCS, 4YTO

3asBKH JTF000#H HaIrpaBJICHHOCTH AOJIKHBI OBITH CHSITEL

60

TransactTime

UTCTimestamp

Bpemst popmupoBanus 3anpoca Ha CHATHE 3asBOK. O0sI3aTEIEHO B COOTBETCTBUH
¢ mporokoaom FIX. UrHopupyetcst mpu 00padoTke.

Account

String(12)

Topeoswiti cuem, 6 cuem Komopoeo nooauwa 3asexka. Hcnonvzyemcs, kak
OONOTHUMENbHBLI NAPAMEmp 3anpoca Ha cHsmue 3a860K. Eciu 3nauenue ne
ONnpeoeseHo, CHUmMaemcs, 4mo 3ds6Ku C J00bIM MOP206bIM CHEMOM OO0JNCHDbL
Oblmb CHAMBbL.

<[pynna «Partiesy>

Cmoponw 3as6xu. O6b1uHO coOepicum UOeHMUGUKamop noib308amens u/ui
Pupmul, 3a56KU KOMOPBIX Q0NAHCHBL Oblmb cHAMbL. Ecnu nonv3oeamens u gupma
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ﬂOHyCTI/IMbIe SHAYCHUSA [IpnMeanne

o
=
>
=
=
<

=

He onpeoesieHbl, CUUMaencsl, Ymo 3as6Ku 100blx pupm, noab308ameinei O0IHCHbL
ObIMb CHAMDL.

<Ipymma «Trailer»> (¢}

4.3. CoobueHus oT cepBepa K KITMEHTY

4.3.1 Trading Session Status (h)

Coobmenune Trading Session Status (h) npenocrasiser nHGOPMALKIO O CTaTyce MOAKIIOYCHUs K KOHKpeTHOMY peiHKy MOEX 1 otnpasisiercst
FIX knmuenty 6e3 3ampoca (unsolicited) B ciaenyromux ciaydasx:

o Coenunenue FIX cepepa ¢ Toprosoii cuctemoit MOEX ycranoBiieHO

o Coemunenne FIX cepsepa ¢ Topropoii cucremoit MOEX 3aBepiiieHo KOPpEKTHO

o Coenunenue FIX cepsepa ¢ Toprosoii cuctemoit MOEX 3aBepiiieHo HEKOPPEKTHO
o [ToBropHoe coequuaenue FIX cepsepa ¢ Toprosoii cuctemoit MOEX

o Toprogas cuctema MOEX nepe3anyiiena/Bo300HOBIIEHA.

[Tpumeuanue: Het HeoOxoammocTu oxuaarh coodmenus 340=101 npu mosrydenun ycrnentHoro coodmenust Logon. Coobmenus Trading session
Status UCTIOIB3YIOTCS TONBKO NPU HETATUBHBIX CIICHAPHUSX:
» Jlomyuenue coobmenus 340=103 o3nauaer, yto BBl He Oyzaere momydats Execution Reports 10 Tex mop, moka He MpHIET
coobmenue 340=101
* Bce mpuKka3bl Ha MOCTaHOBKY/OTMEHY/M3MEHEHUS 3asiBKH OYIyT OTBEPTHYTHI B TPOMEXYTKE BPEMEHH MEXIY IMOIydeHHEM
coobmienust 340=103 u coobmenus 340=101
= [lomyuenue coobmenuss 340=101 mnocne coobmenust 340=103 o3Hauvaer, uyto padorocrnocoOHocTh FIX cepBepa
BOCCTAaHOBJICHA.
ITonst coobmenus Trading Session Status (h) omucansr B Tabmwuie 24.
Tabnuna 214

JlonmycTnMblie 3HA4YECHHSI Ipumeyanne

)
=
=
=
=]
<
==}




<I'pymma «Header»> O Twum coobmenus = 'h'

336 | TradingSessionID O String Wnentudurarop ToproBoii ceccuu. I1ose coMepPKUT HACHTAPHUKATOP PHIHKA.
325 | UnsolicitedIndicator H Boolean Y' (Ta) WHaukaTop, KOTOPBIHA ITOKa3BIBAET, OTIPABISACTCS JH STO COOOIICHHE TI0
3ampocy/moamnucke (B oTBeT Ha Trading Session Status Request (g)) wiu Her.
340 | TradSesStatus 0] int ‘100’ (Topeosas cucmema = Cratyc ToproBoil ceccun. Vcmomb3yeTcss Ui TpedOCTaBIEHHs cCTaTyca
nepezanywena/s03061061eHa) TIOJIKJIIOYEHHS K KOHKpeTHOMY peiHKY MOEX.
‘101" (Coedunenue ¢ MOEX
YCMaHos1eno)
‘102" (Coeounenue ¢ MOEX
3a8epuieHo KOpPEKMHO)
‘103" (Coeounenue ¢ MOEX
3a8epuieHo HEKOPPEeKMHO)
‘104’ (IloemopHoe coeduneHue c
MOEX)
58 Text H String TekcroBass cTpoka B cBoOOgHOM Qopmare. MOXKET HCHOIB30BATHCS IS
KOMMECHTaPHUEB, JOTOIHATEIFHOH HHPOPMAIIHH KaCAOIICHC MOAKITIOYCHHS K
KOHKpeTHOMY pbiHKY MOEX.
<Ipynmna «Trailer»> 0]

4.3.2 Execution Report (8)

Cooo6menne Execution Report (8) ucmonb3yetcst 1ist TOro, 4To0BI:
e [loaTBepauTH pa3MelieHUE 3asBKH;
OTKJIOHUTB 3aIlpPOC HAa TTOCTAHOBKY/CHATHE 3aBKH, a TAK)KE HEKOPPEKTHBIN 3aMpOC TEKYIIETO CTaTyca 3asBKU;
[ToaTBepAUTH MONTydYEeHUE KOPPEKTHOTO 3aIpOca Ha CHSTHUE 3asBKH,
[IpenocTaBuTh HHPOPMAIIHIO O TEKYIIIEM CTaTyCe 3asBKH;
[IpenocraBuTh HHPOPMAIIHIO O CACIKAX, 3aKITIOYCHHBIX Ha OCHOBE 3asBKHU;
[IpenocraBuTh HHGOPMAITHIO 00 YCIICIITHOM CHSITHU 3asiBKH,

B coobmenunsix Execution Report (8) moxer npucyrcrBoBars nose Text (58), B KoTopoM coliepKUTCsI CTPOKa OTBETA sipa TOPTOBOM CHCTEMBI JIJISI
COOBITHI THITA PETHCTPALIAH, CHSTHSI WJIH U3MEHEHUS 3asBKH, HJIM OTKA30B B OTUX JCHCTBHUAX. PEKOMEHIyeTcsl MPOBEPSATh HAIWYHE B 9TOW CTPOKE
KO/ia BO3BpaTa B CKOOKax, HallpuMep:



58=(210) CHaTO BadgBok: 1. CHATO koJauuecTrBO: 1. Hesnb3g cHuMaTh: 0.
dopmaT CTpOKH MOCTOSTHEH, HO UMEET PYCCKUH M aHTIMICKuA BapraHThl. Koapl BO3BpaTa B CKOOKaX MOCTOSHHBI JUIsl KQXKIOTO U3 COOBITHIA.

B ciyuae caenku no BamoTHo# cBon win PEITO ¢ 1K 3asBke, Beerna co3maercst 3 Execution Report (8) coobmienus ¢ onunakossiv OrderID (37):

1. Tlepsoe - Execution Report (8) ¢ moaem Symbol (55) paBasim SECCODE* opurunansaoro csomna wiu caenku PEIIO ¢ 1K, a Takke rneHamu
Y KOJIMYCCTBCHHBIMHU XapaKTEPUCTHUKAMU 110 CBOILY.

2. Jlanee CIIEAYIOT JABE CIOT CACIKH CO 3HAYSHUSIMU I10 COOTBETCTBYIOIIMM pacueTHbIM THsM cBora wiu caesiku PEITO ¢ 1IK; Symbol (55) pasen
SECCODE™ tekyiiero croTa; JIOT COOTBETCTBYeT cuMmBouty criota. [Tone LeavesQty (151) y takux caenok Beeraa paBao «0», a CumQty (14)
pasno LastQty (32).

B coob6menusix Execution Report (8) umeercs cieayromas goruka nonyuerust Tros ClOrdID(11) u OrigClOrdID(41) u ExecType (150) :

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

e mpu casruu 3assBku, 1oru ClOrdID(11) u OrigClOrdID(41) monyduT TOAbKO UAECHTU(DUKATOP MOCTABUBIINI 3asIBKY, IPH YCIOBUH, YTO
caM e ee CHAI,

B cirydae, eciu 3asaBka caumaetcs npu SenderCompld (49) ne paBubim SenderCompld (49) nocraBusiiero 3asBky, To B Execution Report (8)

oboum uaentuduxaropam npunetr ExecType (150)=4. Bnagenen 3asBku monyuuT cooOmienune co 3HaueHueM moist ClOrdID(11) paBubiM

CIOrdID(11) B coobmiennu o moctaHoBKe 3asBKU. neHTudukaTopy, CHIBIIEMY 3asBKY NpuaeT cooduienne co 3HayeHuem noist ClOrdID(11)

paBHbIM ClOrdID(11) 3ampoca Ha CHATHE 3asBKH.

® IIpU CHATUU 3asBKH, I10 KOTOpPOW OoJiee HE OXKMUIACTCS OTUETOB MO CHENKaM (Kak IMPaBHIIO, OTO 3asBKH, HE YCIIEBIIHE YAaCTHYHO
WCIIOTHUTHCS ) TTOJIb30BaTeto npuaeT cpazy Execution Report (8) ExecType (150)=4, coobmenus Execution Report (8) ExecType (150)=6
He Oyzaer

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

® IIpH YCHENIHOM W3MEHEHUH NapaMeTpOB 3asBKU HICHTU(PHUKATOPOM €€ mocTaBUBIIUM, B oTBeT Ha cBoii Order Cancel/Replace Request (G)
on noyuut Execution Report (8) co 3nauenuem ExecType (150) =5, ClOrdID(11) pasabim ClOrdID(11) u3 cooOieHus 0 TOCTaHOBKE
Order Cancel/Replace Request (G), u OrigClOrdID(41) pasusrit CIOrdID(11) u3 coobuiernst New Order - Single (D).

® [IpU YCIEIIHOM W3MEHCHHMM MapamMeTpoB 3asBkH, koraa 3HadeHue SenderCompld (49) B Order Cancel/Replace Request (G) He paBHO
SenderCompld (49) mocraBuBIIETO 3asBKY, HICHTH(HKATOp, MOCTABHBIIMIA HCXOMHYIO 3asBKy moiay4dut Execution Report (8) co
snauenneM ExecType (150) =4 u 3maucamem mons ClOrdID(11) paBueim ClOrdID(11) wu3 cooOlmeHuss 0 MOCTAaHOBKE 3asBKH.



Wnentudukarop, n3MeHuBmmid 3assBky nonyuut Execution Report (8) co 3nagenuem ExecType (150) =5 u ClOrdID(11) paBHbIM
CIOrdID(11) u3 coobiieHus, KOTOPOE MPUBEIIO K MOCTAHOBKE U3MEHAEMOM 3asBKH.

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

Taonuua 225
J10 3 P
D
=
&
=
=)
&
=
<I'pymma «Header»> (0] Tun coobmenus = '8'
37 OrderID o String Wnentndukarop 3asBku, npucsanBaeMsiii Toprosoit Cucremoit MOEX.
‘YHUKaJEeH BO BCEH UCTOPHUM PhIHKA.
526 SecondaryClOrdID H String Ione 3amonnsiercst 3HauenneM nosisi EXTREF u3 Tabmun MOEX u
COBIIIaeT CO 3HAYCHHEM, YKa3aHHBIM IIPH IIOCTAHOBKE 3asBKH.
11 ClOrdID o String YHukanbHbI (B TedeHHe THs 11 ganHoro SenderComplD)

TIOJIb30BATENLCKUH UIEHTU(HUKATODP MPHUKa3a, B OTBET Ha KOTOPbIii
NpUXOIUT JAaHHbIA Execution Report.

Jliist myOsiiKkaIiue COOBITHI 10 3asiBKAM — T0JIb30BATEIBCKHUIA
UIeHTU(HUKATOP 3asBKH.

IMpumeuanue: ClOrdID moxeT ObITh HEYHHKAIBHBIM HITH COMIEPKATh
3Hayenue ‘N/A’, HampuMmep, €ClI IOJB30BaTeNb CO3Ial HJIM CHSUI
3asBKy He 4epe3 npuioxenue MFIX Transactional.

41 OrigClOrdID H String INonp30BaTeNBCKUN HACHTU(GUKATOP 3asBKH, HCIIOIB3YETCS IPU CHATHH
/n3menennn 3asiBKU. OGs13aTeNIbHOE, €CIIH 3TO COOOIICHHE OTIPABIISETCS
B orBer Ha 3ampoc Order Cancel Request (F)/Order Cancel/Replace
Request (G) ot monp30BaTesNst, MOCTABHBIIETO EPBOHAYAIBHYIO 3a5BKY

ClOrdID (11) paen CIOrdID (11) 3asiBku Ha CHSITHE/H3MEHEHHE 3aBKH
(HO HE mnepBonauansHOW 3asBKH). [loie ycioBHO 06s3aTensHOE B
orere Ha 3ampoc Order Cancel Request (F)/Order Cancel/Replace
Request (G) oT monp30BaTess, IOCTaBUBLIETO NEPBOHAYAIBHYIO 3asBKY




JonmycTtumble 3HAYEHHUS

IIpumeuyanue

'l' (YacTn4HO MCIIOTHEHA)

2! (UcnionmHeHa)

'4' (Ormenena/CHsita)
‘6’(PaccmaTpuBaercs
OTMEHA/CHSTHE)

'8' (OTkI0HEHA)

‘9’ (Oxumaer HACTYIUICHHUS
COOBITHS)

=
2
§
=
<['pymma «Parties»> H CropoHnsl 3asBKU. ['pynma oOs3arenbHas, ecnu ExecType (150) ne
sBrsietcst oqauM u3 (‘07 (Pasmerenue), ‘6’ (PaccmarpuBaeTcst CHITHE),
‘8’ (OTkioHEHHE)).
Kaxk npaBuito, Tpyrnmna COAepKUT HACHTUPUKATOP GUPMBI U KO KITHCHTa
(ecmu IpUMEHUM).
17 ExeclD o String YHUKaNbHBIA HMICHTU(QHUKATOP OTYeTa OO0 WCIOJIHCHWH 3asBKH
(Execution Report). st coobmenus ¢ ExecType='l' (Craryc 3asBKu)
BCEra UcIob3yeTcs 3HaueHue 0.
3ameyaHue: ANA CHENOK 3HAaYeHHE [aHHOro moid Qopmupyercs
crenyronum oopasom: <MOEX TRADENO>|<B/S direction>|<Trade
Time in HHMMSS format at Moscow time>. ITpu atom <B/S direction>
u <Trade Time in HHMMSS format at Moscow time> coBmazaioT co
3HAYEHUSIMH B €KEIHEBHOM OTUETE I10 cAeiKaM, npucsiraemom MOEX
B KOHIIE JHSI.
150 ExecType o char '0' (Pazmerenne) Tumn oTyeta 00 MCIOJIHEHNH 3asBKH, KOTOPBIH OIMCHIBAET HA3HAYCHUE
'4' (Cusitue) oTueTa.
‘5’ (3meneHo)
'6' (PaccMaTpUBaEeTCs CHATHE)
'8' (OTKIIOHEHHE HEKOPPEKTHOM
3as1BKH)
'F' (Cnenxa)
39 OrdStatus (0] char '0' (HoBasi/AKTHBHAsT) Tekymuii cTaTyc 3asiBKH.
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JonmycTtumble 3HAYEHHUS

‘E’(PaccmatpuBaeTcs
HM3MCHCHHC)

IIpumeuyanue

636

WorkinglIndicator

Boolean

‘N’ (He aKTHBHA)
Y’ (AxTuBHAS)

WNupukatop, KOTOpBIM MOKa3bIBAECT, AKTUBUPOBAaHA JIM Ha JaHHBIN
MOMEHT 3asBKa. Vcmomb3yeTcs TONBKO I 3asBOK co crarycom '0'
(HoBas/AKTHBHAs), Y KOTOPBHIX 3aJlaHO BpeMs AaKTHBALUU B IIOJE
EffectiveTime (168).

103

OrdRejReason

int

'l' (Hen3BecTHBIN HHCTPYMEHT)
'3' (IIpeBBIIICH JIUMUT IO
3asIBKE)

'S' (HeusBecTHasI 3asiBKa)

'6' (dyonukaT 3asBKH
(manpumep, nybmukar ClOrdID
(11)))

'11' (HenomneprxnuBaembie
aTpuOyTHI/CBOMCTBA 3asBKN)
'13' (HekoppeKTHBINH 00beM
3asIBKH)

'15' (HexoppeKTHBIH TOPTOBBII
cyer)

'99' (Ipyroe)

ITpuunna oTKIOHEHUS 3asBKH. YKa3biBaeTcs At ExecType = ‘8°.

378

ExecRestatementReason

int

97" (Ommena FOK 3assxu,
Komopas He Mooicem Obimb
UCNOTIHEHA HEMEONEHHO),

'98" (Ommena 3asexu 6 KoHYe
MOp2o6oll ceccuu UmU 3as6Ku,
Komopas npueooum K
3AKTOYEHUIO KPOCC - COENKU);
‘100’ (Cnsama no COD (Cancel
on disconnect )

[IprurHa CHATHA 3asiBKM, HCIIOJIB3YeTCs, €CIIM 3asBKa ObUla CHATa
Toprosoii cucteMoil.



http://btobits.com/fixopaedia/fixdic44/tag_636_WorkingIndicator.html
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JonmycTtumble 3HAYEHHUS

IIpumeuyanue

1 Account O* | String ToproBelii c4eT, B cUET KOTOPOTo MojjaHa 3asiBka. COOTBETCTBYET MO0
ACCOUNT B API nutro3a MICEX Bridge.
64 SettlDate H LocalMktDate [ara pacueros, Beipakennas 8 [TTTMMJIJ] ¢popmare.
5020 OptionSettlDate H LocalMktDate [ara pacueroB, ycTaHoBIeHHas s 3as1Bku B [ TTTMM/IJ] popmare.
[Noxe mpuCyTCTBYET TONBKO AJIS OTYESTOB IO CHSITKAM.
IIpumeuanue: nata pac4eToB B 3asiBKE MOKET HE COBNAAATh C IATOM
PacyeToB MO CONPSHKEHHBIM ClIENIKaM JJIsl FHCTPYMEHTOB BaJFOTHOTO
CBOII u PEIIO c IIK.
5459 OptionSettl Type H String Kon pacuero TC MOEX
<I'pynmna «Instrument»> o Tukep, uaeHTuduKarop (UHAHCOBOrO HHCTpyMEHTa. B KkadecTBe
HACHTU(UKATOpa  (UHAHCOBOIO  HHCTPYMEHTa  HCIIONB3YeTCs
SECCODE*.
54 Side o char '1' (Iokynka) Hanpasnenue 3asBKu.
'2' (lpomaxa B cinyuae cpmenkm 1O CBON HMHCTPYMEHTY (BalIOTHBIM PBIHOK),
HarpaBJIeHUE YKa3bIBaeTCs 10 CIIOT CEIIKE ¢ OoJee Mo3JHel pacyeTHO
aTomu.
<I'pymma «Order Qty Data»> H O0beM 3asIBKH, BEIPAKCHHBIN B JIOTaX.
40 OrdType H char 'l" (PeiHOUHAs) Ty 3asBKH.
'2' (JIumutHas)
‘W' (ITo cpenHEeB3BEILICHHOI
LIEHE)
423 PriceType H int 'l' (B mpouenTax oT HoMuHana) | Tun mens! 3asBku. [ 3agBok PEINIO c LK yka3piBaeTcss Kak cTaBKa
(Tosbko Jutst poHmoBOTO phiHKa) | PETIO
2"  (3a emuHUIly IIEHHOH
Oymarn)
'9' (doxomHOCTh) (TOJBKO IS
(hOHIOBOTO PHIHKA)
44 Price vy Price Llena 3asiBKH, UCIIOJIB3YETCSI AJIsl IMMHUTHOM 3asiBKU. O0s3aTeNbHO, €Cin

3aJaHHO B 3asBKC.




JonmycTtumble 3HAYEHHUS

IIpumeuyanue

=

2

5

==

59 TimelnForce H char '0' ([lelicTBUTENIFHA B TCUCHUH Bpemst geiicTBus 3asBKH, OINpeAeNseT, Kak JOJIro 3asBKa SBISETCS

TTHS) JercTBUTeNbHON. OTCYTCTBHE 3TOTO MOJISI HHTEPIIPETHPYETCSI, KaK
'3' (HememyieHHO WK « JleicTBUTEIbHA B TEUCHHUE THS».
OTKJIOHHTH )
'4' (IcIoTHUTD MITH OTKJIOHHUTB)
7" (Ilo uene 3aKkpbITHs) (UL
(OHITOBOTO PHIHKA)

168 EffectiveTime H UTCTimestamp Bpemst akTuBanuu 3asBKU (TOJIBKO Uist OHIOBOTO PHIHKA).

5202 TradeThruTime H char ‘C’ (3asiBKa B ayKI[HOH Tum coOBITHS aKTHBAIlMH 3asABKU (TOJBKO JUIS 3asBKH B AYKIIHOH

3aKPBITH) 3aKpBITH)

528 OrderCapacity H char 'P* (ITpunuunan/I' nasa) JearenbHocTs  (upMbl, pa3MecTHBIIeH 3asBKy. KomOuHarms:
OrderCapacity (528) = 'P' u OrderRestrictions (529) ='5' ucnonesyercs
7S omlpefeNieHus] 3asiBKM MapkeT Melikepa WM CHEUHaInCTa IO
LEHHBIM Oymaram (Ju1st ()OHIOBOTO PHIHKA).

529 OrderRestrictions H MultipleValueString '5' (MeiictBoBaTh Kak Mapker- | OrpaHHYeHUS o 3asiBKe. Moxer CoJIepKaTh Habop

MeHKep MM KaK CHEeUAIKCT [0 | OrPaHUYCHUI/MHCTPYKIMK, pa3AeieHHbIX npodenoMm. KomOunarms:

LEHHBIM Oymaram) OrderCapacity (528) = 'P' u OrderRestrictions (529) = '5' ucnonb3yercst
JUId ONIpeAeneHUsl 3asBKM MapkeT MeHkepa WM CHelHalucTa Io
LIEHHBIM Oymaram.

32 LastQty v Qty OObeM 3asiBKM, BBIPKEHHBI B JIOTaX, HPOJAHHBIN/KYIUICHHBIH B
pamkax »dToi (TociemHeW) CcHOeNKW MO JaHHOW 3asBke. [lome
obGs3arenbHoe, eciin ExecType (150) = 'F' (Cuenka).

31 LastPx vy Price Ilena 310 (MOCIeIHEN) CCIKH 10 JaHHOM 3asiBKe. [1os1e 00s3aTenpHoe,
eciu ExecType (150) = 'F' (Crenka).

336 TradingSessionlD O* | String Wnentndpuratop TOproBoii ceccuu. B kadecTBe wuACHTHU(HKATOPA
TOProBoOii ceccuu uctoib3yercs pexxuM Topros (SECBOARD).

625 TradingSessionSubID H String ‘OPEN’- mepHo 1 OTKPBITHS Iepro TOProBoit ceccru, Koraa Obiia pa3MenieHa 3asBKa.

‘S’ — mepmox ayKnnoHa
OTKPBITUS



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
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‘N’ — HOpMaJIbHBIN TIEPHOLT
TOProB

‘CLOS’ — mepuo 3aKphITHS
‘CA’ - ayKIMOH 3aKPBITHS

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

‘E° - Topru mo IeHe ayKIroHa
3aKpbITHA

IIpumeuyanue

151

LeavesQty

O |Qy

Hewucnonuennas yactp 3asBku. Eciu OrdStatus (39) = 4%, ‘6° wim ‘8’
(T.e. 3asiBKa OoJIee HE aKTHBHA WJIH OKUAAeT CHsTHE), To LeavesQty =0,
nnaue LeavesQty = OrderQty — CumQty.

B citydae caenok mo CBOI WHCTPYMEHTY (BAaJFOTHBIH PBIHOK) CO CIOT
nosiem Symbol (55), LeavesQty = “0”.

14

CumQty

(0] Qty

HWcnonnennas yacTh 3asgBKH. Eciam 3asBKa OXHNIACT CHATHE, T.C.
OrdStatus (39) = “6°, To CumQty = 0.

AvgPx

Price

o

CpenHeB3BellIeHHas 1IeHa ¢IeIoK 1o 3asBke. Beerna ‘0’ it MOEX.

60

TransactTime

V* | UTCTimestamp

Bpems pecucmpayuu, cHAmMUA, OMKA3a 8 pe2ucmpayuu, U U3MeHeHUs.
3a56KU UMY 8peMsL 3aKII0UeHUs cOenKu no 3asaske. Obszamenvroe, eciu
ExecType (150) senssemest oonum uz (‘0°,°4°, °5°, ‘6°, ‘F’)".
Ilpumeuanue:

Ions 60 u 9412 ghopmupyrom 3nauenue gpemenu Havaia oopabomxu
sasexu siopom TC. Ilpu nanuuuu ouepeou Ha 06pabomxy Ha 6xooe s10pa
8pPEMSA 0AHCUOAHUA 8 OUepedu Oydem yUumvleamocs 8 3HaUeHUU
8peMeHU pecucmpayuu 3aA6Ku.

9412

OrigTime

H int

Bpems pecucmpayuu mpauzaxyuu 6 MUKpOCeKyHOax KaK YKA3aHO 8
mopaosoil cucmeme. [lannoe 3uauenue ciedyem npubasums K 3Ha4eHU0
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IIpumeuyanue

6 60-m noie 015t NOAYUEHUss BPEMeHU MPAH3AKYUU C MUKPOCEKYHOHOU

MOYHOCMBIO.

6029 CurrencyCode H String Koo eantomel 6 komopoi mopzyemcs [[B

5155 InstitutionID H String Hoenmugpuramop pacuemnoii opeanuzayuu

6636 StipulationValue H char Y’ (Ha) Hnouxamop Y’ yrasvieaem, umo cOeIKa 3aKIIOYEHd HA OCHOBAHUU

‘N’ (Hem) aticbepe-3asa6Ku
7695 CoveriD H char Y’ (da) IHpusnax 6r0KUpoBKU PUHAHCOB020 UHCMPYMEHMA HA CREYUATbHOM
‘N’(Hem) cueme Ha epems onepayuu PEIIO

7693 ClientAcclD H String Hoenmugpuxamop pacwemnozo cuema ¢ HKL]

9173 TradelssueDate H Date [lama 3axnmiouenus coenxu

9945 OrigOrderID H String Vkasvieaem |D uzmenennou sanéxu. HUcnonvzyemes ¢ omeéem na Order
Cansel/Replace Request (G).
Ilpumeuanue: npu 3amene 3as16KuU el NPUCBAUBAEMCS HOBbIU DUPICEBOT
Homep OrderlD (37). B none 9945 yrasvieaemcs bupoicesoil Homep
3A56KU, CHAMOU NPU GLINOTHEHUU USMEHEHUSL.

9580 ParentlD H String Hoenmugurayuonnwiii Homep sumpunnoil coeaxu 8 Topeosou Cucmeme
ons coenox PEIIO u sanomuvix SWAP coenox.

<I'pymma «Commission Data»> H CyMMmapHast KOMUCCHS 110 C/IEJIKE, KOTOpas Oblila 3aKJI0YeHa Ha OCHOBE
JIaHHOM 3asIBKU.
Hocrymao mist cepBucoB MFIX Trade Capture 1 MFIX Drop Copy B
COOTBETCTBHH C IMOTHOMOYHUSIMH TI0JIb30BATEILS.
I'pynna HenocrymnHa s cepBuca MFIX Trade ¢ suBaps 2015 r.

<I'pymma «Yield Data»> H JIOXOQHOCTE 10 CHEIKE.

159 AccruedInterestAmt H Amt HaxkoruteHHBIM KYNOHHBIH JIOXOJ IIO CHAENKE JUISI KOHBEPTHPYEMBIX
obmuranuid Wid (QUHAHCOBBIX HMHCTPYMEHTOB C (DPUKCHPOBAHHBIM
JI0X0/10M (TOJIBKO JUTst ()OHTOBOTO PHIHKA).

119 SettlCurrAmt H Amt O0BeM clenku M0 HOMHHATY, BBIPQXCHHBIH B BajJiOTe HOMHHAJIA

(TosbKo 715t (POHAOBOTO PHIHKA).




o JonmycTtumble 3HAYEHHUS IIpumeuyanue
=
=
=
58 Text H String TekcroBass crpoka B cBoOomHOM (opmare. Hcmonb3yercss uis
JIeTAIN3aIMY IPUYHHBI OTKIOHEHHS 3aI[pOca TEKYIIEro craryca 3asiBKH
UM Pa3MEILeHUS 3aSBKH.
IIprMedanue: B 3TOM CTPOKE MEPENAETCS OTBET sIAPA TOPTOBOM CUCTEMBI
Ha 3asBKH WM CHSATHS 3asBOK. SI3BIK OTBETOB YCTaHABIMBACTCS IPU
pETHCTpaliy IOJb30BaTeNsd. ECIM S3BIK YCTAaHOBIEH B PYCCKHH, TO
TeKcT nepenaercs B koguposke WIN 1251,
136 NoMiscFees H NumInGroup KonmuectBo 3nementoB B rpynne MiscFees (Tonbpko st poHIOBOTO
PBIHKA).
CyMMapHasi KOMUCCHSI 110 C/IENIKe, KOTopas Oblila 3aKiIl0YeHa Ha OCHOBE
JIaHHOM 3asIBKHU.
Joctynno aist cepBucoB MFIX Trade Capture 1 MFIX Drop Copy B
COOTBECTBHUH C TTOJTHOMOYHSIMH HOJIb30BATEIS.
I'pynma venocrynna it cepsuca MFIX Trade c stHBapst 2015 .
137 =>MiscFeeAmt v Amt 3Hayenne komuccuu 1o caeike. ITone obs3arensuoe, eciu NoMiscFees
(136) > 0 (TospKO a1 HOHTOBOTO PHIHKA).
CyMMapHas KOMHCCHS 10 CAETIKe, KOTopas ObLla 3aKII04eHa Ha OCHOBE
JTAHHOM 3asBKH.
Hoctymuo mis cepBucoB MFIX Trade Capture 1 MFIX Drop Copy B
COOTBETCTBHH C MMOTHOMOYMSIMH TI0JIb30BATEILS.
I'pynna nenocrymnna mist cepBuca MFIX Trade ¢ suBapst 2015 r.
139 =>MiscFeeType v int '4' (Komuccust Oupxn) Tun komucenn no caenke. [lone o6s3arensHoe, eciin NoMiscFees (136)
98" (Komuccus 3a kiupune) >0
99" (Komuccus 3a mex. oocmyn) | CymMMmapHas KOMHCCHS 110 CIIENKe, KoTopasi ObljIa 3aKJII0YeHa Ha OCHOBE
JJAHHOM 3asBKH.
HocrtymHo s cepsucoB MFIX Trade Capture m MFIX Drop Copy B
COOTBETCTBHH C TIOTHOMOYHSAMH T10JIb30BATEI.
I'pynmna negoctynHa st cepeuca MFIX Trade ¢ siuBapst 2015 r.
<Ipynna « TrdRegTimestampsy> H Bpewms pecucmpayuu 3asexu na MOEX.




1090

MaxPriceLevels

8y Haauune

int

JonmycTtumble 3HAYEHHUS

1 (I1o oonoti yene)

IIpumeuyanue

MakcumanvHoe KoIUUeCmso YeHOBbIX YPOGHel Ollsi COeNOK NO MOl

3asieKe.

278

MDEntrylD

T

String

3uauenue nona MDENtrylD ons oannot 3as6xu 6 nomoke
oannwixOrder List Refresh /Snapshot FAST udp multicast marketdata
cepsuca. [1ozeonsiem udeHmuuyuposams cooCmeenHvle 3aa6Ku 6
NomoKe 00e3NUYEeHHbIX 3A580K PLIHKA.

Ilybnuunvii Homep 3asA6Ku.

- NPUCBAUBAEMCA HOBLIM TUMUMHBIM 3AAEKAM

- npuceausaemces 3asaexam muna Cuamo Ocmamox, Iloanocmovio uau
OMKNIOHUMb, PLIHOYHBIM — MOALKO NPU HATUYUY COENOK

- UBMEHACTNCA HA HOBbLL NPU KAHCOOM NONOTHEHUU BUOUMO2O
KOu4ecmaa 3as160k muna aiicoepe

Ipumeuanue:

3aseku, Komopule He Cyuecmeosani 8 KHu2e 3as60K 6 AKMUGHOM
cocmosinuu (NOIHOCMbIO UCNONHERHbLe npu pecucmpayuy, market,
10C, FOK) e nybauxyromes 6 nomoxax FAST, no um mooicem ovimo
npuceoen nybauunsli Homep 6 Execution Report.

Ecnu 3as6xa cmana neakmusnot uepes manviil (venee 200
MUKPOCEKYHO) UHMEPBATl 8DeMeHU NOCe Peucmpayuil, mo oHa
Mooicem bvimb He onybauxosana ¢ FAST, no eti 6ydem npuceoen
nyouunwii Homep ¢ Execution Report.

84

CxlQty

Qty

CHAmMoe Konu4yecmeso 8 omgeme Ha 3arpoc CHAMUA 3048KU

851

LastLiquidityInd

int

'1' (0obasnsem nAukeudHocmv)

'2’ (3abupaem AuK8UOHOCM®b)

3T10T dnar NoKasbIBaET, 3aK/I0YEHa N CAe/Ka Mo MacCUBHOM
(adding liquidity) nau no arpeccusHou (taking liquidity) 3asBke.
MpPUMEHMMO TOJIbKO AN COOBLLEHNN O CAENKAX.

<I'pynmna «Trailer»>




4.3.3 Order Mass Cancel Report (r)

Cooo6menne Order Mass Cancel Report (r) ucronb3yetcst Uisl TOATBEPIKACHHS MOJYYSHHS M OTKIIOHCHHE HEKOPPEKTHOTO MacCOBOI0O 3arpoca
Ha CHsATHE paHee pasMmerneHHbIX 3asgBok (Order Mass Cancel Request (g)). Ha kaxayro 3asBKy, KoTopas ObUla OTMEHEHA B pe3yibTaTte 00pabOTKH
MacCOBOTO 3allpoca Ha CHsTHE 3asBOK, (Gopmupyercs otraenbHoe coobmenue Execution Report (8), B xoropom 3nauenue ClOrdID(11) paBHO
ClOrdID(11) u3 coobmenus o mocranoBke 3asBku 1 ExecType (150)=4.

3ameuanue: Eciu KIMEHT pa3opBeT ceccuio cpasy ke mocie otrnpaBku coobiienus Order Mass Cancel Request, To He rapanTHpyeTcs, 4TO OH

noce nepenoakiodeHus noixyuut coobuienue Order Mass Cancel Report. B takom ciydae OyayT OTIIpaBieHbI TOJIBKO OTACIbHbBIC COOOLICHHS

Execution Report mo kaxoii OTMEHEHHO# 3asBKe.

ITosst coobmenust Order Mass Cancel Report (r) omucanst B Tabiwiie 26.

Tabnuma 236
Q
> 5
A ) JonycTuMble 3HAYEHUS IIpumeuanue
5
=
<Ipymma «Header»> (0] Tun cooOwmenus = 'r'
11 ClOrdID H String Wnentndukarop MaccoBoro 3ampoca Ha CHATHE 3asBOK,

npucBoerHblil FIX kiuentom (Order Mass Cancel Request (q)).
Kommpyercs u3 coobmenns Order Mass Cancel Request (q)

526 | SecondaryClOrdID H String 3HaueHHE MOJS COBIAJaeT CO 3HAYCHHEM COOTBETCTBYIOIIETO
moJist B coobmennu Order Mass Cancel Request.
37 OrderID o String [TpucBoeHHbIi TOProBO CUCTEMO YHUKAJIbHBII
HICHTH(OUKATOP MACCOBOTO 3aIpoca Ha CHSATHE 3asBOK.
530 | MassCancelRequestTy | O char ‘1> (CuaTp 3asfBKM 1O  ONIpENENCHHOMY | THII MaccoBOrO 3ampoca Ha CHATHE 3asBOK.
pe (hMHAHCOBOMY MHCTPYMEHTY)

‘7’ (CHATB Bce 3asBKH, KOTOPBIE YIOBIETBOPSIOT
mapaMeTpam 3arpoca)

531 | MassCancelResponse | O char ‘0" (Bampoc Ha cHsATHE 3asBOK OTKIOHEH) | JleWicTBuss TOProBOW CHCTEMBI TOCITE TMOJIYYCHHS MacCOBOTO
1"  (CusTel 3asBKM 10  ONpEIEICHHOMY | 3ampoca Ha CHSTHE 3asSBOK.
(pMHAHCOBOMY HHCTPYMEHTY)

7" (CHATBI BCe 3as1BKH, KOTOPbIC YIOBJICTBOPSIOT
napameTpam 3amnpoca)




MassCancelRejectReas
on

Haanune

Ilonycran,le SHAYCHUA

(Mass Cancel Not
1 (HexoppekTHbIit 130 05
HUICHTU(PHUKATOP (PUHAHCOBOTO

'99' (Zlpyroe)

Supported)

HEHW3BECTHBIN
HHCTPYMEHTA)

IIpumeyanue

ITprunHa OTKIOHEHHS MAacCOBOTO 3alpOca Ha CHSITHE 3asBOK.
Oobs3arensHoe, ecun MassCancelResponse = 0.

336

TradingSessionlD

y*

String

Unentudpukatop pexuma  TOProB Uil (PUHAHCOBOTO
HHCTPYMEHTA, KOTOPBIH UCIOJIB30BANICS KaK MapaMeTp 3ampoca
Ha  cHATMe  3asBOK. Ilome  oOs3aTenvHOe,  eCiH
MassCancelRejectReason (532) = “1°.

<I'pymma «Instrumenty»>

Wnentudpukatop GHUHAHCOBOTO HHCTPYMEHTa,  KOTOPBIH
HCIIOJIb30BAJICS KaK MapaMeTp 3alpoca Ha CHATHE 3as1BoK. [lomne
obs3arensHoe, ecin MassCancelRejectReason (532) = “1°.

54

Side

char

1" (Ioxymka)
'2' (Ilpomaxa)

HaHpaBJ’IeHHOCTB 3a4BKH, KOTOpad HUCIIOJb30BAJIACh, KakK
,E[OHOJ'IHI/ITCJ'ILHHﬁ napaMeTp MacCOBOr'o 3amnpoca Ha CHATHUC
3asBOK.

Account

String (12)

TOpZO@blﬁ cuem, K0m0pblﬁ ucnoJjiv3oeaiicia Kak
0ONONHUMENbHBIU napamemp Maccoeoco 3anpoca Ha CHAmue
3a560K

<[Ipynna «Partiesy>

Cmoponvl  3as6Ku,  KOMopvle  UCNONb30BATUCL  KAK
O00NOTHUMETbHBIE NAPAMEMPbl MACCO8020 3ANPOCA HA CHAMUE
3aa60k. OObIYHO codepacum UOEHMUDUKAMOP NONb308AMENs
u/unu pupmol.

58

Text

String

TekcroBas crpoka B cBoOogHOM (opmare. OOBIMHO
HCHONB3YETCsl Ul JeTalu3aldy [PHYUHBl  OTKJIOHCHHSI
MaccOBOT'0 3aIIpoca Ha CHSTHE 3asIBOK.

60

TransactTime

UTCTimestamp

Bpemsa peaucmpauyuu 3anpoca Order Mass Cancel Request &
mopzosoli cucmeme

Hons 60 u 9412 ¢opmupyiom 3nauenue epemeHu Hayala
obpabomku 3anpoca siopom TC. Ilpu Hanuuuu ouepedu Ha
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ﬂOHyCTI/IMLIe SHAYCHUA HpnMeqalme
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=
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00pabomky Ha 6x00e 10pa 8Pemsl OAHCUOAHUsL 8 Ouepedu bydem
VUUMBLBAMbCSL 8 SHAUCHUU BPEMEHU PESUCPAYUU 3anpoca.

9412 | OrigTime H | int MukpoceKyHObI 8pemeHu peaucmpauyuu 3anpoca Order Mass
Cancel Request 8 mopaosoli cucmeme

<Ipymma «Trailery> o

4.3.4 Order Cancel Reject (9)

Coo6menune Order Cancel Reject (9) dpopmupyercst B ciaydae nomydeHUs] HEKOPPEKTHOTO 3aIpoca Ha CHATHE MM H3MEHEHHE 3asiBKH (Harpumep,
yKa3aH HOMep HEeCYIIECTBYIOIICH 3asiBKH ).
B cityqae, ecmu B Order Cancel/Replace Request (G) mapameTpsl 3assBKM He COBITIAOT C TTapaMeTpaMK U3MEHSIEMO 3assBKH (KpOMe: TIeHa 3asBKH

(44), xomruectBo (38), wiu mose SecondaryClOrdID), uaentudukaropy mocraBuBiieMy 3asBKy Ha u3Mmenenue npugetr Order Cancel Reject (9) ¢
ClOrdID(11) paBubim ClOrdID(11) u3 cooOiieHust, KOTOpOE MPHUBEJIO K MOCTaHOBKE M3MeHsieMoii 3asBku (35=G), tora OrigClOrdID(41) He Oymer.

[Mosst coobenust Order Cancel Reject (9) onmcans! B Tabnuiie 27.

Tabmuma 247
S 0 1o \
<Tpymma «Header»> O Tun coobmienus = '9'
37 OrderID (0] String Wnentuduxarop 3asBku B ToproBoii cucreme, KOTOpast HE MOKET OBITh CHSTA.
OrderID (37) = “NONE - eciu CxIRejReason = ‘HeunssectHas 3asiBka’.
11 ClOrdID (0] String VuukaneHeiii  upentudukarop coodbmienms Order Cancel Request (F)/
OrderCancel/Replace Request (G) - 3ampoca Ha CHsTHE/H3MEHEHHE 3asSBKH.
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ﬂOHyCTI/IMbIe SHAYCHUSA

IIpumeyanue

41 OrigClOrdID H* | String [Tonb3oBarenbCKUi NASHTU(HUKATOP 3asIBKH, KOTOPas HE MOKET OBITh CHSTa MM
nsmenena. Heob6szamenvno ons  cooowenuu Order Cancel Request (F)/
OrderCancel/Replace Request (G)
39 OrdStatus (0] char '8' (OTkiI0HEHA) Ykasvisaem na cmamyc 3aasku Ha MomMenm NONYUeHUs OMKIOHEHHO20 3anpocd
2’ (MconaeHa) Ha ee CHAMmue.
‘4> (Cusita) Tpumeuanue: eciu 8bl NOIYUULU OMKA3 CHAMb 3AS6KY C YKA3AHUEM ee CHamyca
KaK CHAMOU Uiy NOTHOCMbIO UCNOTHEHHOU, MO 3MO 2apaHmupyem, 4mo 3asa6Ka
HeakmueHa 6 siope mopeogoli cucmemvl. Bvl modceme nonyuums Execution
Report, yrasvieaiowuii Ha QUHATbHBILE cMAmMyc 3aa6Ku No3ce d1Mo20 OmKa3a,
00HAKO 8bl MOHCEme De30NACHO UCNONb3068AMb YKA3AHHDIU 8 HEM CINAMYC 3AA6KU
0J1s1 YCKOPeHUst 00pabomku Ha 6auieti CmopoHe
434 | CxIRejResponseTo (0] char 'l' (3ampoc Ha cHsTHe 3asBku | Tur 3ampoca, Ha KOTOPBI JaHHOE COOOIICHUE SBIISIETCS OTBETOM.
OTKJIOHEH (Order Cancel
Request))
‘2’(3ampoc  Ha  W3MEHEHHE
napametpoB  3asBku)  (Order
Cancel/Replace Request))
526 | SecondaryClOrdID H String 3HayeHuMe NonAa coBnajaeT co 3HaYeHMemM COOTBETCTBYIOLLEro NoaA B
coobueHunn Order Mass Cancel Request.
102 | CxIRejReason H int ‘0’(CnumkoM  mo3aHO [yt | [IpHumHA OTKIIOHEHUS 3aIIPOCa Ha CHSTHE 3asBKH.

CHSTHSA)
'l' (HewsBecTHas 3asiBKa)
‘3’ (B oxuagaHuM 3aMEHBI)

‘6’ (dybnukar 3ampoca
ClOrdID(11))

‘11’ (3HaueHune ClOrdID
Oonpure  gomyctumoro (20
CHUMBOJIOB);

99" (Iipyroe)
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Text

T Haanune

String

ﬂOHyCTI/IMbIe SHAYCHUSA

IIpumeyanue

TekcroBass crpoka B cBoOOgHOM (opmare. OOBIYHO WCMONB3YETCS UL
JeTaIn3aluy npuarHbl oTkioHeHus coodinenus Order Cancel Request (F) wu
Order Cancel Replace.

IlpuMmedanue: mpu 00pabOTKe INpUKa3a Ha CHATHE WIM HM3MEHEHHE 3asiBKH
BO3MOJKHBI CJIELYIOLINE CUTYALUH:

1.

MFIX Trade cepep Hamies cCOOTBETCTBHE MEKIY YKa3aHHBIM B
zanpoce OrigClOrdID u 6upsxeBsiM HOMepoM 3asBku OrderlD
(37), nnm OuprkeBOH HOMEp COOOIIEH B 3ampoce. 3ampoc Ha
CHSITHE OTIPABIISIETCS 110 OUPKEBOMY HOMEDPY B SAPO TOPTOBOI
CHCTEMBI, KOTOPO€ IMPOM3BOAUT TOMCK aKTUBHOM 3asiBKH C
HOMEpOM, COBMAJAIONIMM C YKa3aHHBIM B 3alpoce Ha CHSTHE
I U3MEHCHUC, U KOTOPYIO pa3pC€li€HO CHHUMATbh JaHHOMY
nosp3oBareno (SenderComplD). Eciu 3asiBka He HaiifieHa, TO
BO3BpAIIACTCs OTKa3 C KOJOM OIIMOKH M TeKCTOM THIa (219)
He naiineno 3asBok s cHsitrs. Henp3st caumats: 0.

Ecnu 3as1BKa CHsITa MM MCIIOIHEHA, TO BO3BPAILAETCS CTPOKA C
yKa3aHUEM CTaTyca 3asiBKH. 3HaUCHUE CTaTyca 3asBKU B OTKa3e
Ha 3anpocbkl Order Cancel request nnn Order Cancel Replace
request siBIsieTCsl OKOHYATEIbHBIM M MOXKET HCIIOJIB30BATHCS
KJIMEHTCKUM TIPUJIOKEHHEM J10 monydenust Execution Report ¢
yKa3zaHueM craryca 3asBku matched wmm canceled.

Ha MFIX transactional cepsepe He HaiieHO OHMpPKEBOrO
HOMepa 3asBKH Ui ykasaHHoro B 3ampoce OrigClOrdID.
3anpoc OTKJIOHsETCs ¢ ykazaHueM B moisie Text 58=can't find
order (Bceryia Ha aHTJIMHACKOM SI3BIKE).

Ecnu 3ampochl Ha perucTpanyio WIM HW3MEHEHHE / OTMEHY 3asBKH
HIpUXOJAT OT oHOTo 1 Toro ke SenderComplD ¢ ManbiMu HHTEpBaIaMu

BpEMCEHH, TO HUX HCHOJHCHHUC IPOUCXOAUT MOCICAOBATCIbHO, U B

CUHXPOHHOM pexume Ha ydactke oT FIX cepBepa no siapa Toprosoit
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ﬂOHyCTI/IMbIe SHAYCHUHA

IIpumeyanue

cucreMsl. [locienyromuii nprkas He OTIPaBIAETCS IO TEX IOp, MOKa
KOJIOM cepBepa He OyJeT HoslydeH U 00paboTaH OTBET Ha IpebLIyIIui
npuka3. Ecam perucrpaiys HOBOH WJIM W3MEHEHHE 3asiBKH OBLIO
YCIIEITHBIM, TO TPH 00pabOTKe MOCIeAYIOMIEro Mpruka3a Ha ee CHATHE
win n3menenne ¢ ykazanueM OrigClOrdID Oyner naiineH OupskeBoi
HOMEp 3asBKM W 00paboTka mpowmsoiimer mo Bapuanty 1. Ecim B
PETHCTpAaIK HOBOH WITH 3aMeHe 3asBKH OyleT 0TKa3aHO, TO OUPIKEBOTO
HOMeEpa HOBOI 3asBKH He OyneT M 00paboTKa MOCIEAYIOMIETo MPpHUKa3a
Ha CHITHE WM 3aMeHy HECYIIECTBYIOUICH 3asiBKM MNPOM30HIET IO
BapuaHry 3.

60

TransactTime

UTCTimestamp

Bpems pezucmpayuu 3anpoca Order Cancel Request 8 mopzaoeoli cucmeme.

Hons 60 u 9412 gopmupyrom 3nHaueHue 8pemeHu Hauaia obpabomku 3anpoca
a0pom TC. Ipu nanuyuu ouepedu na 06pabomxy na 6xooe A0pa 8pems 0AHCUOAHUA
8 ouepeou byoem yuumuléamovCsl 8 3HAUEHUU BPEMEHU Pe2UCmpayuu 3anpoca.

941

OrigTime

int

MukpoceKkyHObl 8pemeHu peaucmpayuu 3anpoca Order Cancel Request &
mopzoeoli cucmeme. 3mo 3Ha4yeHuUe cnedyem dobasums 8 Kayecmae OpobHol
Yacmu ceKkyHO 8 3HaveHuu nosas TransactTime.

84

Ccxlqty

Qty

YKa3blBaeT Ha CHATbIM 0b6bemM 3asBKM ANA C/lydas aBTOMATMYECKOro
CHATMA OCTaTKa YaCTUYHO UCNOJIHEHHOM 3aABKM NPU OTKa3e ee U3MEHUTb
n BKAOYeHHOM dnare CancelOrigOnReject. 3To nose No3BoasAET y3HaTb
06beM CHMMAEMOW 33ABKM [0 NONyYeHUs COOBLEHUI O CAe/KaX.

<Ipymma «Trailer»>




5. CepBuc MFIX Trade Capture

Cepsuc MFIX Trade Capture ucnoss3yercst st monydenus oraero Trade Capture Report (AE) mo Bcem caenkaM, KOTOPbIC BHIUT JaHHBIA
nosb3oBatenb (USERID) Toprosoit Cucrembr MOEX. B 3aBucrMocCTH OT IpaB A0CTYIIA MOJIB30BATENS, OIY4aeMbIe CJICIIKA MOTYT BKIIIOYATh CHICIKH
Bcell (hMpMBbI WK CIENIKH HEKOTOporo Habopa Tpeiaepos. IlpaBa goctyna ycranasnuatotes agmuHuctpatopamu Toprosoii Cucremsr MOEX.

Jlns ucnonb3oBanusi cepsuca MFIX Trade Capture nHeoOxomumo ycTaHoBUTh FIX-ceccMio Ha COOTBETCTBYIONIME aapec M IMOPT C
coorBercTByromumM TargetComplD. ITocie aToro cepBep cpasy e HauHeT mockuiaTh coodmienus Trade Capture Report (AE) o BceM BUANMBIM CIEIKaM
C MUHUMAJIbHOW 3aJ€PKKOM.

3amMeuacHUe: B HOBOM BEPCHH CEPBUCB KIIMCHTY HET HEOOXOAMMOCTH MOChUIaTh coobienue Trade Capture Report Request.

5.1. CooOuweHunsa oT cepBepa K KITMEHTY

51.1 Trading Session Status (h)

Cooo0mienue Trading Session Status (h) npemocrasiser uadopmaimio 0 cTaryce NOAKIOYCHUS K KOHKpeTHOMY phiHKy MOEX u otmpasisiercst
FIX kmuenty 6e3 3anpoca (unsolicited) B cieayromux ciydasx:

o Coemunenne FIX cepsepa ¢ Toprosoit cucremoit MOEX ycranoBieHo

o Coenunenue FIX cepsepa ¢ Toprosoii cuctemoit MOEX 3aBepiiieHo KOPpeKTHO

o Coemunenne FIX cepsepa ¢ Topropoii cuctemoit MOEX 3aBepiiieHo HEKOPPEKTHO
o IToBTropHOe coequnenue FIX cepBepa ¢ Toprosoii cuctemoit MOEX

o Toprosas cucrema MOEX nepe3amyniena/Bo300HOBIICHA.

[Tpumeuanue: Her HeoOxonumocT oxuiath coodmenus 340=101 npu nomydyenun ycnemHoro coodmenus Logon. Coobuienus Trading session
Status HCMONB3YIOTCS TOJIBKO MPU HETATUBHBIX CLIEHAPHSIX:
* Jlonyuenue coobuenus 340=103 o3nauaer, yTo BBl He Oyzaere monyuyaTh Execution Reports mo Tex mop, moka He mpuieT
cooobmmenne 340=101
* Bce npukassl Ha NMOCTaHOBKY/OTMEHY/M3MEHEHUS 3asBKU OYIYyT OTBEPIHYTHI B MPOMEXKYTKE BPEMEHU MEXIYy MOITyYeHUEM
cooOmenus 340=103 u coobmenns 340=101
* Jlonmyuenue cooOmenuss 340=101 mnocne coobmenus 340=103 o3Hawaer, uyro pabotocnocobHocts FIX cepepa
BOCCTaHOBJICHA.
[Tons coobmenus Trading Session Status (h) onucanst B Tabmuie 28.
Ta6muma 258



ﬂOHyCTI/IMbIe SHAYCHUSA IIpnMeanne
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<I'pymma «Header»> O ‘ Tun coobmenus = 'h'
336 | TradingSessionID (0] String Unentuduxarop Topropoii ceccun. [lone conepxut naeHTn(HUKaTop phiHKa.
325  UnsolicitedIndicator H Boolean Y' ([a) Wuaukatop, KOTOPBIA IIOKAa3bIBAET, OTMPABISETCS JIA 5TO COOOIIEHHE IO
3anpocy/moaucke (B otBeT Ha Trading Session Status Request (g)) wiu Her.
340 | TradSesStatus (0] int ‘100’ (Topeosas cucmema = CraTyc TOpProBoit ceccuu. Mcmonb3yeTcs s TMPEIOCTaBJICHUS CTaryca
nepe3anywena/s03061o61ena) TIOJKJIIOYEHHS K KOHKpeTHOMY peiHKy MOEX.
‘101’ (Coeounenue ¢ MOEX
YCMaHos1eHo)
‘102" (Coeounenue ¢ MOEX
3a6epUEHO KOPPEKmHO)
‘103’ (Coeounenue ¢ MOEX
3asepuiero HeKOPPEeKMmHO)
‘104° (Ilosmopnoe coedunenue ¢
MOEX)
58 Text H String TekcroBass cTpoka B cBOOOJHOM Qopmare. MOXKET HCHONB30BATHCS IS
KOMMEHTApHUEB, JOTOIHUTEIFHOH HHPOPMAIMN KACAIOIIEHCS TIOKIIOUCHUS K
KOHKpeTHOMY peIHKY MOEX.
<Ipynmna «Trailer»> (0]

51.2 Trade Capture Report (AE)

Coobmenne Trade Capture Report (AE) npemocrasnser uHpopmanuio o cuenke. Coobmienust Trade Capture Report otmpasisoTcs
aBTOMATHYECKH M HE TPeOYIOT IpeaBapuTeIbHOTO 3ampoca coobmenrem Trade Capture Report Request.
IMosst coobmenust Trade Capture Report (AE) onucanst B Tabnuiie 29.
Tabnuma 269


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

<Standard Message Header>

I[OHyCTPIMble SHAYCHUA

IIpumeuyanue

Tun coobwmenus = '‘AE'

571 TradeReportID

String

VuukanbHbii unenTudurarop coobmenus Trade Capture Report (AE).

828 TrdType

GRSIROIN®) 1. yune

String

'0' (O6bruHas cuernka)

2’ (Coenxa PEIIO c I]K)
22’ (Aopecnas coenxa);

‘53’ (Coenxa PEIIO);

‘101’ (Komnencayuonmwlit)
‘102" (Texnuueckas coenka
no  6036pamy  AKMUBO8
PEIIO c [JK);

‘F’ (Ilepesoo)

Tum cnenkm.

829 TrdSubType

*

int

‘1’ (l-as yacTh cCHENKHU
PEIIO);

‘2’ (2-as  yacTh CHCNIKH
PEIIO);

‘3’ (PacuerHas ciaenka ToO
uacTpymMerty CBOII);

‘4> (PacuerHas cpenka IO
WHCTPYMEHTY OWBAaNFOTHAS
KOp3HHa);

‘5> (Cpmenka mo omnepanuu
PETIO ¢ IIK);

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

‘7’ (Bropast 4acTh CIETKHU 10
oneparuu PETIO ¢ [IK);
‘8’(AnmpecHas chenmka o
oneparuu PEIIO c LIK);

Wnentnduxarop, yroOYHSIOMINN THIT CIIEJIKH.




‘9’(TlepBast 4acTh aapecHOi
caenku no omeparun PEITO
¢ LIK);

‘10’(BTtopast yacth CHEIKH
no onepauuu PEIIO c I1K).

818 SecondaryTradeReportID H | String Howmep crenku PETIO.
150 ExecType O | char 'F' (Cnenka) Tun wucnonuenus (Execution), mHbDOpPMamus o KOTOPOM BKJIIOYEHA B 3TO
* cooO1IeHue.
17 ExeclD O | String YHUKaIBHBIA HICHTH()UKATOP CIEIIKH.
*
570 PreviouslyReported O | Boolean 'N' (otuer  we  Obur | MuaukaTop, HHGOPMHUPYIOUIMI O TOM, OBUI JIU YK€ paHbIIE OTIPABICH OTYET O
MIPEIOCTABIIEH BTOpOM | JaHHOU CHENIKE BTOPOH CTOPOHE.
CTOPOHE CIEIKH)

<I'pymma «Instrument»> (0] Tukep, wuneHTHPHKaTOp (HUHAHCOBOrO  HHCTPYMEHTa. B  KadecTse
uneHTHUKaTOpa GUHAHCOBOTO HHCTPYMEHTA, TI0 KOTOPOMY 3aKJII0UeHa CIETKa,
ucnonp3yercss SECCODE*.

<I'pymma Financing Details > H JononuurensHas nHGOPMAIUS O CAEIKE.

<I'pymna «Yield Data»> H Jl0X0THOCTh IEHHOH OyMarw.

711 | NoUnderlyings H | NumInGroup Konmuectso a1nemenTos B rpymme <Underlying Instrument>

<I'pymma Underlying Instrument> H JomnonauTenbHas HHGOpMAIHs 0 GUHAHCOBOM MHCTPYMEHTE.

32 LastQty O | Qty O0BeM cIeKHU, BRIPAXKCHHBIN B JIOTAX.

31 LastPx O | Price Ilena cpenku, 3a €AMHUIly WHCTPYMEHTa, B BaIIOT€ WHCTPYMEHTAa WIH B
MIPOLEHTaX OT HOMHUHANA (11 (UHAHCOBBIX MHCTPYMEHTOB C (PUKCHPOBAHHBIM
JIOXOZIOM).

1056 CalculatedCcyLastQty H | Amt KonnuecTBo B clielike, BhIpQKEHHOE B SIMHUIAX [IEHHbIX Oymar. Beraucisercs
kak npousseaeHne LastQty (32)* LotSize (konuuecTBO eMUHHUII HHCTPYMEHTA B
OJIHOM JIOTE)

75 TradeDate O | LocalMktDate Hara 3akmouenus cuenku B [ TTTMMJI/] dopmare. Ecii naTa He ompeneneHa,
JaTO 3aKIIFOYCHUS CICIIKH CYUTACTCSI TEKYIIasi AaTa MO0 MECTHOMY BPEMEHH, TIe
MPOXOIMIHA TOPTH.

60 TransactTime O | UTCTimestamp BpeMst 3akimoueHHss CHEAKM C TOYHOCTBIO JO IENbIX ceKyHa (ecnu order

OTHOCHTCS K aJIPECHBIM DPEXHMMaM TOPIOB 37I€Ch MOXET ObITh NpEICTaBJIEHA
TOJIBKO J1aTa).




851

6636

63

64

LastLiquiditylnd

StipulationValue

Settl Type

SettlDate

H

H

H

int

char

String

LocalMktDate

'1' (0obasnsem
AIUKBUOHOCMb)

'2’ (3abupaem
/AIUKBUOHOCMb)
Y’ (Ha)

‘N’ (Hem)

'1' (HaymnuHblit pacuer);

2’ (Pacuer Ha ciemyrOUIHIA
JCHb IMOCIE 3aKITIOYCHHS
CIICIIKH) (ToTIBKO JUTSL
BaJIOTHOTO PBIHKA);

‘3’ (Pacuér Ha BTOpOH JEHb
MOCIIe 3aKIFOYCHUS CIICIIKH);
‘4> (Pacuer Ha TpeTuil JeHb
MIOCIIE 3aKITFOUCHUSI C/ICITKH);
‘5’ (Pacuer Ha 4YeTBEPTHIA
JCHb IMOCIEe 3aKIIOYCHHS
CHEJIKH);

‘6’ (bymymas mara
pac4éroB);

‘DX’ (Cpok moraimeHusl,
BBIP@KCHHBIH KOJIMYECTBOM
e (x));

‘Wx* (Cpok moraimeHusl,
BBIP@KCHHBIH KOJIIMYECTBOM
Henewb (X));

‘Mx’  (Cpok morameHus,
BBIPQ)KCHHBIA KOJIHYECTBOM
MecsIeB (X));

‘YX* (Cpok morameHus,
BBIPKCHHBIH KOJIMYECTBOM
neT (x));

3T1oT dnar NoKasblBaeT, 3aK/OYeHa AU caenka no naccusHon (adding
liquidity) nan no arpeccuBHown (taking liquidity) 3asBke. MpumeHMMmO
TOJIbKO A1 COOOLEHNI O caenKax.

Huouxamop Y’ yxasvieaem, umo coeixa 3aKilOYeHd HA OCHOBAHUU aticOepe-
3a56KU ¢ NONOTHEHUEM ee 8UOUMOT Yacmu

[TnarexHbIi eproa (Meproj pacueToB)

Jata pacueroB 1o caenke, Beipaxennas B [ TTTMMJI/] popmate



5459 OptionSettl Type H | String Kon pacueroB TC MOEX

552 NoSides O | NumInGroup KonuuectBo 31emenToB B rpymie Sides.

54 => Side O | char '1' (Iokymka) Hanpagnenue 3asBKH, Ha OCHOBaHHH KOTOPOH 3aKJIFOYCHA CIETIKA.

2" (lIpomasxa)

37 => OrderID H | String VYHUKaNbHBI WACHTU(GUKATOP 3asBKH, NpUcBOeHHONW B Toprosoit Cucreme
MOEX, Ha ocHOBaHHHU KOTOPO#i 3aK/IFOYEHA CACIKA.

11 => ClOrdID H | String VYHHKaNbHBI TOJIb30BATENLCKUNA HACHTU(GUKATOP 3asBKH, YCTAaHOBJICHHBIN
TOPTYIOIIEH OPTaHU3aIHEH UK HHBECTOPOM, HHTEPEChl KOTOPOTO MPECTABISCT
mocpenuuyeckas opranmzanusa.Comepxur 3HaueHue mnoiasi BROKERREF
Tabmuip! opaepoB Toprosoit Cuctembr MOEX.

IMpumeuanne: ClOrdID mMoskeT GBITH HEYHHKAIBHBIM WM COJEPKATh 3HAYCHHE
‘N/A’, Hampumep, €cid TOIB30BaTENb CO3MAN 3asBKYy HE Uepe3 MPHIOKCHHUE
MFIX Transactional.

526 => SecondaryCIlOrdID H | String Conepxut 3nauenne nonst EXTREF tabauier opaepoB ToproBoit Cucremsi
MOEX

=><I'pymma «Parties»> o CTOpOHBI CHICITKH.

* Kak mpaBuio, rpynmna coaepXur uaeHTHu(huKaTop GUpMsI, MOI30BATENS U KO
KIIMEHTA (€CJI IPUMEHNM).
1 => Account H | String ToproBulii cYeT, B CYET KOTOPOTrO 3aKII0UYEHA JaHHAS CHEIKa.
336 => TradingSessionID O | String Wnentudukatop TOproBoit ceccuu. B KkadecTBe HaeHTH(HUKATOpPa TOPTOBOM
* ceccHuu uemodb3yercs pesxium Topros (SECBOARD).
625 =>TradingSessionSublD O | String ‘OPEN’- mepuox otkpeitust | [lepros TOProBoi ceccuu, Koraa Obuia pa3MerieHa 3asiBKa.
* ‘S’ — — nepuoa ayKIMoHa
OTKPBITHS

‘N’ — HOopMaJIBHBIH IEpHO

TOProB

‘CLOS’ — nepuno 3aKkpbITHS
‘L’ - ayKIMOH 3aKpBITHS

‘I’ - AUCKPETHBIN ayKIINOH
‘D’ - ayKIIMOH KPyIHBIX

MaKkeToB (TOJILKO JJIst

(hOHIOBOTO PHIHKA)




‘E‘ - Topru 1o 1eHe
ayKIMOHA 3aKPbITUS

‘IPO’ - MEepBUYHOE
pa3mernieHue
=><T'pynma «Commission Data»> H CyMMapHasi KOMHCCHSI 10 CJICIIKE.
381 =>GrossTradeAmt H | Amt O0BeM CIENKH, BEIPAKCHHBIN B PYOIIsX.
159 =>AccruedInterestAmt H | Amt HakomneHHbI KyNOHHBIH JOXON JJs KOHBEPTHUPYEMBIX OONHTanuil WITH
()MHAHCOBBIX MHCTPYMEHTOB C (DPUKCHPOBAaHHBIM [OXOAOM (TOJBKO IS
(hOHIIOBOTO PHIHKA).
119 SettlCurrAmt H | Amt OO0BeM CIeNIKK 10 HOMHUHAITY, BBIPQKCHHBIN B BAJIFOTE HOMHHAJA (TOJBKO IS
(OHIOBOTO PHIHKA).
920 =>EndAccruedInterestAmt H | Amt HakomneHHbIM KyHOHHBIM JOXOJ Ha JAaTy BBIKYNA Uil KOHBEPTHPYEMBIX
oOmuranuii Wi (pUHAHCOBBIX HMHCTPYMEHTOB C (DMKCHPOBAaHHBIM JOXOIOM
(TombKO 11 (POHIOBOTO PHIHKA).
921 =>StartCash H | Amt CyMMa TIPUBJICYCHHBIX ICHSKHBIX cpeacTB 1o caenke PEIIO Ha Tekymyro aaty.
922 =>EndCash H | Amt Cymma Bo3Bpata PEIIO.
136 =>NoMuiscFees H | NumInGroup KonmuecTBo 31emMeHTOB B rpymie MiscFees.
137 =>=>MiscFeeAmt Y | Amt 3HaveHne KoMHCCHH 110 caenke. [Toie obsa3arensroe, eciiu NoMiscFees (136) >
0.
139 =>=>MiscFeeType Y |int '4' (Komuccust Oupxu) Tun komuccuu o caenke. [ose o6s3arensHoe, ecin NoMiscFees (136) > 0.
'98' (Komuccus 3a kaupune)
'99"  (Komuccuss 3a mex.
oocmyn)
162 =>SettlInstID H | String Hoenmugpurxamop omuema Ha ucnonnenue
640 Price2 H | Price Lena emopoii wacmu PEIIO na oamy ucnoinenuss (moavko 0asi ¢hondosozo
PpuiHKa).
44 Price H | Price Lena 3a eQunuyy uncmpymenma
423 PriceType H | int Tun yenul
5155 InstitutionID H | String Hoenmuguramop pacuemnoii opeanuzayuu
5202 TradeThruTime H | char ‘C’ (Bassxa 6 aykyuon | Tun cobvimus akmugayuu 3as6Ku (MOILKO OJisl 3As6KU 8 AYKYUOH 3aKpbimusi)
3aKpuImusL)
5440 ClearingStatus H | String CocmosiHue KIupuHe08biX pacuemos no coenxe (moavko 0si GOHO08020 PbIHKA).




5934 ClearingRefNo H | String Viukanonoiti  udenmugpukamop, npuceausaemviii KIUPUH208OU CUCMEMOU
(monvko ons ponoosozo pvinka).

6029 CurrencyCode H | String Koo sanomwi, 6 komopoii mopeyemcs L[

7693 ClientAccID H | String Hoenmugpurxamop pacuemnozo cuema ¢ HKI]

9580 ParentID H | String Hoenmupurayuonnvlii nomep eumpunnou coeaxu 6 Topeosou Cucmeme 0nst
coenok PEIIO u éantommuvix SWAP coenox.

9938 ClearingHandlingType H | String Tun knupunea (Moabko 05k POHO08020 PLIHKA).

10003 | OperationType H | int Tun onepayuu (Moavko 05t POHO0B020 PLIHKQ).

10104 | Pricel H | Price Llena nepesoii uacmu PEIIO una oamy ucnonnenus (moivko 071 (POHO08020
DpbIHKG).

10105 | CurrentRepoValue H | Amt Cymma PEIIO na mexywyio damy (moavko 0isi poHO08020 PbIHKQ).

10106 | CurrentRepoBackValue H | Amt Cymma PEIIO na oamy ucnonnenus (moavko 0ist poHO08020 PbIHKQ).

10110 | TradeBalance H | Qty O6vem HeucnoIHenHol Yacmu 3as16Ku, 6 iomax (Moivko 015 (hoHO08020 PHIHKA).

10111 | TotalAmount H | Amt Obwas cymma K UCNOTHEHUIO, 8 OEHEHCHOM BbIPANCEHUU

10117 | LastCouponPaymentValue H | Amt O6vem kynonnou sviniamol (MOAbLKO 0t (hOHO08020 PLIHKA).

10118 | LastCouponPaymentDate H | LocalMktDate Jlama nocneoneil kynonnoii gvinamol (Moavko 015 PoHO08020 PHIHKA).

10119 | LastPrincipalPaymentValue | H | Amt Beinnamel no ocrnosnomy donzy (monvko onst hordo6o20 poiHKa).

10120 | LastPrincipalPaymentDate H | LocalMktDate Jama nocnedneii sviniamsl no ocHosHomy ooxcy. [ama co OHA nOCieOHuUX
mopzaos no bymazam, eéxooawum 6 obecneuenue coeaxu PEIIO (monvko Ona
Gonoosoeo peinka).

10121 | ExpectedDiscount H | Price Odicudaemast 6enudUHaA OUCKOHMA NOCILE GbINIAMbL KOMNEHCAYUOHHO20 83HOCA
(mobko 015t hOHO0B020 PHIHKQ).

10122 | ExpectedQty H | Qty Odicudaemoe Koauvecmso 10mo8 nocie 8blNAaAmbl KOMHEHCAYUOHHO20 B3HOCA
(monbko 01151 pOHO0B8020 PHIHKA).

10123 | ExpectedRepoValue H | Amt Oocudaemas  cymma PEIIO  na mekywylo oamy nocie  Gulnianvl
KOMNEHCAYUOHHO20 B3HOCA (MOALKO 0I5t POHO0B020 PLIHKA).

10124 | ExpectedRepoBackValue H | Amt Oocudaeman cymma  PEINIO ma Oamy ucnoanenuss — nocie 6biniamol
KOMNEHCAYUOHHO20 B3HOCA (MOIBKO 0715 hOHO0B020 PHIHKA).

10125 | ExpectedReturnValue H | Amt Ooicudaemasn cymma eo3épama PEIIO nocne eviniamvl KOMNEHCAYUOHHO2O
83HOCA (MONBLKO 0751 (POHO0B020 PLIHKQ).

10126 | PreciseBalance H | Qty Konuuecmso yennvix 6ymae k ucnoinenus no coeixe (moavko sl PoHO08020
PpUIHKa).

<Standard Message Trailer> (0]




6. CepBuc MFIX Drop Copy

6.1. Execution Report (8)

Coobmenne Execution Report (8) ucrons3yercst amst nepenaun uHbopManuu Gupme 000 BCeX 3asBKax U CICIKaX B COOTBETCTBUH C IpaBaMU

nosb3oBateast (USERID), ucnonb3yemoro s moakimtodeHnsi. OObIYHO JaHHBIA CEPBUC MCIOIB3YETCS IS BCel (UPMBI, YTO TPEOYeT MOIKIFOUCHHUS
MOJIb30BaTEJIeM, IMEIOIINM IIpaBa gocTyna Ynpasistomero ¢upmer B Toprosoit Cucreme MOEX. [1Jis1 ciennanbHBIX IPUMEHEHUH MTpaBa MOIb30BATEIS
MOTYT OBITh OTPaHUYEHBI TPYIIION TPEHIEPOB.

<I'pymma «Header»> o Tun coobmenus = '8'

3ameuaHue:

BbIxonHOU Tpadduk cepsuca MFIX Drop Copy orpaHudeH ajisi MperoTBpAIIEHUS MEPErpy3KH CETeBBIX KaHAIOB OOJBIIAM KOJHYECTBOM
coobmenuii. He ciienyer 0XuIaTh CBEpXMaJIol 3aJepKKU B JIOCTaBKE COOOIICHHI OT JAHHOTO CEpBHCA. B HOPMaNBHBIX YCIOBHSIX 3aJIepiKKa
cocrapisieT MmeHee 100 MUIUTHCEKYH]T.

DrOp COpy HEC JOCTABJISACT OTUCTHI AJ11 OTMCHHBIX COO6H.[CHI/II71 KOTOPBIC HEC MCHAIOT CIIMCOK 3dsBOK B paMKax o0actu BUJIUMOCTH

[Tons coobmenust Execution Report (8) omricanst B Tabmiuie 30.
Tab6muma 30

0J1€ Jlo 1

37

OrderID 0] String Wnentudukarop 3asBKku, npucsaeBaemblii Toprosoii Cucremoit MOEX.
YHUKaJIEH BO BCEH UCTOPUM PhIHKA.

526

SecondaryClOrdID H String Ilone 3amonusiercs 3HauenueM nojis EXTREF w3 ta6mun MOEX u
COBII3JIa€T CO 3HAYEHHEM, YKA3AHHBIM TIPH IIOCTAHOBKE 3aABKH.




11

ClordID

) Haanune

String

JonmycTtumble 3HAYEHHUS

IIpumeuyanue

VHukaneHell (B TeueHme AHA s ganHoro  SenderComplD)
MOJIB30BATENIbCKAN  MACHTU(GUKATOD 3asABKH, (MOJNE 3amoNHIeTCs
sHaueHneM nosnss EXTREF w3 rtabmuny MOEX u coBmagaer co
3HAYECHHEM, YKA3aHHBIM IPU MMOCTAHOBKE 3asBKH) WJIN WACHTUDHKATOD
sanpoca Ha cuarue sasBku (Order Cancel Request (F)), ecim
Execution Report ornpassieTcst B OTBET Ha HETO.

Ipumeuanue: ClOrdID mMoxeT OBbITh HEYHHKATBHBIM KA COAEPIKATH
3Hauenre ‘N/A’, HarpuMep, eCITi MOJIb30BaTENb CO3/Ial 3aBKY HE Yepes3

npunoxenne MFIX Transactional.

41

OrigClOrdID

String

Tonb30BaTeNbCKUil HACHTU(DUKATOP 3aIBKU, UCTIONB3YETCS IPU CHITUH
3asBKH. O0s3aTENBPHOE, €CITH ATO COOOIICHNE OTIIPABISAETCS B OTBET HA
3ampoc 0 CHATHH 3asBKH oT monbs3oBareist (Order Cancel Request (F)).

<I'pynmna «Parties»>

Croponsl 3asiBKH. ['pymnma obs3arenbHas, eciu ExecType (150) ne
sBysietcst oqauM u3 (‘07 (Pasmernenue), ‘6’ (PaccmarpuBaeTcst CHTHE),
‘8’ (OTknoHeHue)).

Kak npaBuiio, rpynima coepKut uaeHTu(GUKaTop GUPMBI X KO KIAEHTA
(ecnm mpuMeHNM).

17

ExeclD

String

VYHHUKaTbHBIA HICHTU(QHUKATOP OTYeTa OO0 HCIOJIHEHHH 3asBKH
(Execution Report). s coobmenus ¢ ExecType="I' (Craryc 3asBKH)
BCer/la ucnosp3yercs 3uaueHue 0.

3ameuanue: Ui CHEJOK 3HAYCHUE JaHHOTO IOy (QopMHUpyeTcs
crenyromM obpazom: <MOEX ORDERNO>|<B/S direction>|<Trade
Time in HHMMSS format at Moscow time>. ITpu atom <B/S direction>
u <Trade Time in HHMMSS format at Moscow time> coBmnamaror co
3HAYCHHUSIMH B ©:KEJTHEBHOM OTYETE O caeikam, mpucsmaemom MOEX
B KOHIIE JIHS.

150

ExecType

char

'0' (Pa3mereHue)
'4' (Cusartue)
'6' (PaccmatpuBaetcs cHsATHE/)

Tumn oTuera 00 UCIOIHEHUU 3asBKHU, KOTOpHﬁ OITMCBIBACT HAa3HAYCHHUC
oT4ycTa.



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

)
=
=
=
=
<
=

JonmycTtumble 3HAYEHHUS

'8' (OTKJIOHEHHE HEKOPPEKTHOM
3a5BKH)

'F' (Cnenka)

'I' (Craryc 3asBKm)

IIpumeuyanue

39 OrdStatus (0] char '0' (HoBast/AKTHBHAsT) Tekymmuii cTaTyc 3asBKH.
'l' (YacTn4HO MCIIOTHEHA)
2! (McnionHeHa)
'4' (Ormenena/Casra)
‘6’ (PaccmatpuBaeTcs
OTMEHA/CHSTHUE)
'8' (OTKIOHEHA)
‘9’ (OxupgaeT HaCTYyIUICHUS
COOBITHS)
636 WorkingIndicator H Boolean ‘N’ (He aktuBHas1) | MHOMKAaTOp, KOTOPHIM IOKa3bIBaeT, aKTHBUPOBAaHA JIM Ha JaHHBIHA
‘Y’ (AKTHBHAs) MOMEHT 3asBKa. Mcmonbe3yerca Tonbko sl 3adBOK co craTycoM '0'
(HoBasi/AxTHBHas), y KOTOpBIX 3aJaHO BpeMs aKTHBalMd B TMOJIE
EffectiveTime (168).
378 ExecRestatementReason H int 97" (Ommena FOK 3asexu, | IlpuunmHa CHSATHS 3asBKH, HCIOJb3YETCS, €CIHM 3asBKa ObLIa CHSTA
xomopasi He Modicem 6Ovimb | TOProBOW CHCTEMOM.
UCNOIHEHA HeMEeONeHHO),
'98" (Ommena 3as6Kku 6 KOHYe
MOp208oU ceccuu Ul 3daeKu,
KOmopas npusooum K
3AKNFOUEHUI0 KPOCC - COeKU);
‘100’ (cusama no COD (Cancel
on disconnect )
1 Account O* | String ToproBeIit cUeT, B CUET KOTOPOTO TIOJaHa 3asBKa.
64 SettlDate H* | LocalMktDate Jata pacuetoB, BeipakeHHas B [TTTMM/IJ] hopmate (ai1st hOHIOBOTO

¥ BaJIIOTHOTO PHIHKOB).



http://btobits.com/fixopaedia/fixdic44/tag_636_WorkingIndicator.html

o JonmycTtumble 3HAYEHHUS IIpumeuyanue
=
=
=
<Ipymma «Instrument»> 0] Tukep, HICHTU(DUKATOP (HUHAHCOBOTO HHCTPYMEHTa. B KkadecTBe
uneHtuuKatopa  (UHAHCOBOIO  HMHCTPYMEHTa  HCIONB3yeTCs
SECCODE™.
54 Side (0] char '1' (Mokynka) Hampasnenune 3asBKH.
'2' (Ipoxaxa B cmydae chenkd 1O CBONI HMHCTPYMEHTY (BalIOTHBIM PBIHOK),
HaIpaBIJICHNE YKa3bIBAETCA 110 CIOT CHIENIKE ¢ 0oJee Mo3IHeH pacyeTHOH
JIaTOM.
<Ipymma «Order Qty Data»> H O0beM 3asBKH, BHIPQKECHHBIH B JIOTAX.
40 OrdType H char '1" (PriHOYHAS) Tun 3asBKH.
'2' (JIumutHas)
‘W' (I[lo cpenHEeB3BEIICHHOMN
nene) (mms  QoHmOBOTO W
BaJIIOTHOTO PHIHKOB)
423 PriceType H int 'l' (B mpoueHTax oT HOMHHaIA) | THII LIEHBI 3asBKH.
(TosbKO JUTs1 POHIOBOTO PHIHKA)
2" (Ba eauHMIly UEHHOMU
Oymarn)
'9' (doxomHOCTb) (TOJBKO IS
(OHIOBOTO PHIHKA)
44 Price v Price Ilena 3asiBKH, UCIIOIB3YETCA IS TUMHTHOW 3asBKA. O0s13aTEIBHO, €CITH
3aaHHO B 3asBKE.
59 TimelnForce H char '0" ([leticTBuTeNnbHA B TeUeHHM | Bpemsi neicTBHs 3asBKH, OMpEAeIseT, KaK JOJr0 3asBKa SBISETCS
TTHS) neficTBuTenbHOW. OTCYTCTBHE 3TOrO IIOJNSI MHTEPIPETHPYETCS, KaK «
'3 (Hemennenno nin | JleWcTBUTENIbHA B TCUCHHE JTHS.
OTKJIOHHTb)
'4' (IcioTHUTD MM OTKJIOHUTD)
7" (Ilo ueHe 3akpbiThs) (IJs
(OHIOBOTO PHIHKA)
168 EffectiveTime H UTCTimestamp Bpewms akTrBanuu 3assBKA (TOJIBKO TSt HOHTOBOTO PHIHKA).




OrderCapacity

& Haanune

JonmycTtumble 3HAYEHHUS

'P' (IMpunuunan/I'nasa)

IIpumeuyanue

HesarenpHocTh  (GUPMBI,  pa3mecTuBinedl  3asBKy. KomOuHanus:
OrderCapacity (528) = 'P' u OrderRestrictions (529) ='5' ucnions3yetcs
IUIA OTpEACICHUs 3asBKM MapkeT Melkepa WM CICIHaIucTa 0
LEHHBIM OyMmaram (i (POHJOBOTO PBHIHKA).

529

OrderRestrictions

MultipleValueString

'5' ([e#ictBoBaTh Kak Mapker-
MEHKep MM KaK CHEUAIIHCT I10
LICHHBIM OyMmaram)

OrpannyeHAs no 3asiBKE. Moxer copepxarhb Habop
OTPaHWICHUI/MHCTPYKIMH, pa3AeieHHbIX mpodenom. KomOmnarms:
OrderCapacity (528) = 'P' u OrderRestrictions (529) = '5' ucnons3yercs
JUIL ONpejeNeHHs 3asBKM MapkeT MelKepa WM CHEHUalhcTa o
IIEHHBIM OyMmaram (it (GOHOBOTO PHIHKA).

32

LastQty

Qty

O0BeM 3asBKH, BBIPAKCHHBI B JIOTaX, NPOJAHHBINA/KYIJICHHBIH B
pamMkax »dToH (TOCNeoHeW) CHENKH Mo JaHHOH 3asBke. [loie

obs3atenbHoe, ecn ExecType (150) = 'F' (Cnenka).

31

LastPx

Price

Llena 3701 (TocnenHeit) caenku o faHHoM 3asBKe. [lone o0s3aTenbHOE,
eciu ExecType (150) = 'F' (Cuenka).

336

TradingSessionlD

0*

String

Wnentudukarop TOproBoil ceccuu. B kauecTBe wuneHTH(HKAaTOpa
TOProBO# ceccuu ucmoinb3yercs pexuM Topros (SECBOARD).

625

TradingSessionSubID

String

‘OPEN’- mepuoz oTKpbITHS
‘S’ — mepuox ayknuoHa
OTKPBITHS

‘NORM’ — HOpMaNBHBIH
HEPHOJ] TOPTOB

‘CLOS’ — mepuo 3aKphITHs
‘FCLOS’ — uHaIbHBIN TIEpUOT
3aKPBITHA

‘CA’ - ayKIIMOH 3aKpBITHS
‘I’ - mUCKpeTHBII ayKIIHOH
‘D’ - ayKIIMOH KPYIHBIX
MIAKETOB (TOJBKO IS
(OHIOBOTO PHIHKA)

ITeprox TOProBo#i ceccuu, KOraa ObLTa pa3MelIeHa 3asBKa.



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
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=
=
=
=
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JonmycTtumble 3HAYEHHUS

‘E‘ - TOpru no neHe aykyoHa
3aKPBITHS

‘IPO’ — mepBuvHOE
pa3MelieHne

IIpumeuyanue

151

LeavesQty

Qty

Hewncnosnnennas yacts 3as8kd. Eciu OrdStatus (39) = ‘4°, “6” wim ‘8’
(T.e. 3asBKa OoJiee HE aKTUBHA WJTH 0XHJIaeT cHATHE), To LeavesQty = 0,
unage LeavesQty = OrderQty — CumQty.

B ciydae caenok mo CBOI MHCTPYMEHTY (BaJIOTHBIN PBIHOK) CO CIOT
nosem Symbol (55), LeavesQty = “0”.

14

CumQty

Qty

Hcmonnennas dacth 3asBKH. Ecioym 3asBKa OXHIOAaeT CHATHE, T.C.
OrdStatus (39) = ‘6, to CumQty = 0.

AvgPx

o

Price

CpenHeB3BelIeHHAs IIeHa CIIeNIOK 1m0 3asBke. Beerna ‘0° ms MOEX.

60

TransactTime

UTCTimestamp

Bpems pecucmpayuu unu cHamus 3as6Ku, Ui 8pemsi 3aK04eHUsL CONKU
no 3asexe. Obszamenvnoe, eciu ExecType (150) sensemcs oonum us
(‘F’, '4)".

Ionsa 60 u 9412 ¢opmupyiom 3nauenue @pemeHu Ha4wana obpabomxu
mopeogoeonpurasa siopom TC. [lpu Hanuuuu ouepeou Ha 06pabomKy Ha
6xo0e s0pa epems OXICUOAHUS 8 ouepeou Oydem YUUMbIBAMbCS 6
3HAYEHUU BPEMEHU Pe2UCPayulL 3anpoca.

9412

OrigTime

int

Bpemsa mpansakyuu 6 MUKpOCEKYHOAxX KAaK YKA3AHO 6 MOpPe08oll
cucmeme. [lannoe snauenue ciedyem npubasums K 3Hauenuio 8 60-u
noie O NOAYYEHUs BPeMeHU MPAH3AKYUU C MUKPOCEKVHOHOU
MOYHOCBIO.

5155

InstitutionID

String

Hoenmuguxamop pacuemnot opeanuzayuu

5202

TradeThruTime

char

‘C’ (Baseka 6  ayKyuoH
3aKpbimus)

Tun cobvlmus axmusayuu 3as6Ku (MOAbKO 015 3as6KU 6 AyKyuow
3aKpbIms)




JonmycTtumble 3HAYEHHUS

IIpumeuyanue

=
2
§
==
6029 CurrencyCode H String Koo samiomwi, 6 xomopoit mopayemcs L{B
6636 StipulationValue H char Y’ (Ha) Hnouxamop Y’ yrazvieaem, umo cOeika 3aKIIOYEHd HA OCHOBAHUU
‘N’ (Hem) aiicbepe-3as6Ku
7695 CoverID H char Y (da) Ilpusnax 610KUPOBKU PUHAHCOBO20 UHCMPYMEHMA HA CHEeYUATbHOM
‘N’(Hem) cueme Ha epems onepayuu PEIIO
7693 ClientAccID H String Hoenmupuxamop pacuemnozo cuema ¢ HKI[
9173 TradelssueDate H Date Jlama 3axmouenus coenxu
9945 OrigOrderID H String Vrazvieaem |D usmenennoii 3asexu. Hcnonvzyemes 6 omeem na Order
Cansel/Replace Request (G).
Ipumeuanue: npu 3amene 3aa6Ku ell NPUCBAUBACTICS HOBbIUL OUPHCEBOT
nomep OrderlD (37). B none 9945 ykaszvieaemcs Gupoicegoti Homep
3A56KU, CHAMOU NPU GLINOIHEHUU USMEHEHUSL.
9580 ParentIiD H String Hoenmugpuxayuonnwvlii nomep sumpunnot coenxu 6 Topzosot Cucmeme
ons coenox PEIIO u eamomnwvix SWAP coenok.
<I'pymmna «Commission Datay> H CyMmMapHast KOMHCCHS TIO CJIeNIKe, KOTopasi ObLTa 3aK/II0UeHa Ha OCHOBE
JIaHHOM 3asIBKHU.
<I'pymma «Yield Data»> H JIOXOQHOCTE IO CHEIKE.
159 AccruedInterestAmt H Amt HaxonneHHsli KyNmOHHBIM JOXOJX TO CAEIKE IJII KOHBEPTHPYEMBIX
obmuranuid WM (HUHAHCOBBIX HHCTPYMEHTOB C (DPUKCHPOBAHHBIM
JIOX0/I0M (TOJIBKO JUTsl ()OH/IOBOTO PHIHKA).
119 SettlCurrAmt H Amt OO0beM CcHenKd 0 HOMHHAILy, BBIPaKEHHBII B BaJIOTEe HOMHHAJA
(TosbKo A71st (POHAOBOTO PHIHKA).
58 Text H String TekcroBass crpoka B cBoboxHoM (opmare. Mcmonb3yercs uis
JeTaau3aliy MPUYUHBI OTKJIOHEHHS 3aIpoca TEKYILEro cTaTyca 3asBKH
WITH Pa3MEIICHHUS 3asSBKH.
136 NoMuiscFees H NumInGroup KommaectBo snemenToB B rpymme MiscFees
137 =>MiscFeeAmt v Amt 3HaueHune KoMuccuu 1o caenke. [lone obasarensnoe, eciim NoMiscFees

(136) > 0




139

=>MiscFeeType

b Haauuue

int

ﬂOl’lyCTl/leIe SHAaYCHUSA

'4' (Komuccust Oupxn)
98" (Komuccus 3a knupune)
99" (Komuccus 3a mex. docmyn)

IIpumeuyanue

Tun komuccnu o crenke. [lone o6s3arensHoe, eciin NoMiscFees (136)
>0

<I'pynna «TrdRegTimestamps»> H Bpemsa pecucmpayuu saasxu na MOEX.

1090 MaxPriceLevels H int 1 (1o oonou yene) MaxcumanvHoe Koauyecmeo YeHo8bIX yposHell Onid COeloK NO Mot
3as6Ke.

851 LastLiquidityInd H int '1' (dobasnaem nukeudHocms) | 3TOT dnar NMOKasbIBaeT, 3aK/OUYEHa AW CAeNKa MO NaCcCMBHON
(adding liquidity) nnu no arpeccmsHoit (taking liquidity) 3asBske.

'2’ (3abupaem nuKkeuoHocmMs) .

MpUMEHMMO TONBKO AnA coobLeHUI O caenKax.

<I'pymmna «Trailer»> (0]




