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1. BBeaeHue

JIOKYMEHT COIEPXHT ONUCAHUE COOOLIeHHH, 0JI0KOB U moJjei mporokona FIX Bepcuu 4.4, ananTUpoBaHHOTO JJIsl UCIIOJIB30BAHUS B TOPTOBOM
cucteme MockoBckoii bupxu (nanee — MOEX).

Onucanue untepdeiica 6azupyercs Ha cnenudukanuu nporokona FIX (Financial Information Exchange, http://www.fixprotocol.org) Bepcuu 4.4;
MPEeIoiaraeTcs, YTo YNTATENb YK€ 3HAKOM C OCHOBAMU 3TOT0 IPOTOKOJIA.

CucreMoii UCTIONB3YIOTCS TOJIBKO T€ COOOIIeHHS (TPYIIbBI) U MX MO, KOTOPBIE OMKUCAaHbI B JAHHOM IMyOIWYHOM HHTepdeiice. Credyem obpamumes
B8HUMAHUe, Ymo noss, npucymcmeayrowue 8 cmaHoapme FIX 4.4 (o6a3amernbHblie U He 06s3amesbHble), HO He nepeyucsneHsl 8 0aHHOM nybauyHom uHmepdgelice,
cyumaromcs HeobazamesbHbIMU U U2HOpupyromcea bupxceli. 3HavyeHus nosel, npucymcmeyroujue 8 crnucke 0onycmumoix 3HavyeHuli 8 cmaHdapme FIX 4.4, Ho He

OMnuUCaHHbIe 8 3MoM OOKYyMeHMe, CHUMaromcs HEKOPPEKMHbIMU - CO0bWeHuUe C Makumu OaHHbIMU 6ydem OmMK0HeHO.
Kaxnoe coobmenue (rpymnma) onucbiBaercs Tabnuieit. Kaxxmas ctpoka B TaGIHIIE 9TO - TT0JI€ COOOIIeHUs (TpyMIb). [[7s Kaxa0ro mosist yka3aHsbl:

° Tag — uucno, KOTopoe HEMOCPEICTBEHHO UCToNb3yeTcs ipu hopmupoBanuu FIX coobmeHus.
° [Tone — mpuBeIeHO UMS T0JIsA, KOTOPOE HE UcTonb3yercs pu hopmupoBanuu FIX cooOrenus; BBEICHO 1715 y00CTBA, B KAUECTBE KPATKOTO
onncanus. B noxkymenTaruu FIX mose MoxxeT ObITh yKa3aHO Kak C UCTOJIb30BaHUEM Tag, Tak u ¢ ucrnoias3oBanreM Field name.
° Hanuume — aTpulOyT 1osist, KOTOPBINA MOKA3bIBAET, TOJDKHO JIH MOJIE 00s3aTEIHHO MPUCYTCTBOBATH B COOOIIEHUH.
o «O» - 00s3aTenbpHOE MOJIE;
o «H» - HeoOs3aTenbpHOE TI0IIE;
o «¥Y» - 00s13aTeIbHOE TIPU OTIPEICTICHHOM YCIIOBHUH.



o «O*y - obs3arenbroe none 1t MOEX, HO HeoOs13aTenbHOE 10 cTaHAapTy nporokona FIX 4.4;
o «H*» - neobs3atensHoe nose it MOEX, HO 00s13aTenbHOE UITH YCIIOBHO 00sI3aTeNIbHOE 10 cTaHAapTy npotokona FIX 4.4;
o «¥*» - ycnoBHo obs3atenbroe it MOEX, HO HeoOs3aTenbHOe 1Mo cTannapty nportokona FIX 4.4.

° Tum — Ty moss.
° JlonycTuMble 3HaYEHUS — JOTIOJIHUTEbHBIE OTPAHUYECHUS HA TUII MOJIA.
) [Ipumedanue — aeTanbHOE ONMUCAHKUE TTOJISL.

IIpumedyanmue:

Ilousisi, 3HaYeHUs1 MOJell B COOOIIEHUSIX, TPYNINAaX, KOTOpPbIe BbiJeJeHbl KYPCUBOM, fIBJISAIOTCA HecTaHaapTHbiMH AJsi FIX mpotokosa

Bepcuu 4.4 u BBelleHbI (100aBJenbl) 1 agantanun FIX 4.4 nporokosa k norpednocram MOEX.

Cepsuc MFIX Transactional coctout u3 4eTsipex pa3feabHbIX CEPBHCOB:

toprooro MFIX Trade, mpeana3HaueHHOTO U BBOJA, OTMEHBI MJIM W3MCHEHHsSI 3asBOK M IOJYyYCHHs OTYETOB 00 WX HCIIOJHCHUH B
OCHOBHBIX PEKHUMaxX TOPTOB;

toprosoro FIFO MFIX Trade, npenHazHa4eHHOTO JIs BBO/Ia, OTMEHBI MJIM U3MEHCHHS 3aIBOK U MOJYYCHHUS OTYETOB 00 UX MCIOJTHEHUU
B OCHOBHBIX P&XKHMaxX TOPTOB; CEPBUC 0OECTIEUUBAET CTPOTO€ COOTBETCTBUE MOPSIKA OTIPABKU TOPTOBBIX MOPYUYEHUN B CTOPOHY sijipa
TOPrOBOM CUCTEMBI MOPSAJKY UX MOTYUYEHHUS OT KIMEHTOB IO CETEBOMY COEIMHEHMUIO.

uHopmarmornnoro MFIX Trade Capture, npeHazHaueHHOTO IS TIOJTyYeHUsT HH()OPMAIIMHU O CHIENIKaX, BKIFOYas EPErOBOPHBIC CICIKH,
cnenku PEITO, oTueTs! Ha HCMIOHEHUE U KOMIIEHCAI[MOHHBIE B3HOCHI,

uHpopmanronnoro MFIX Drop Copy, npeana3HadeHHOT0 Uil HOJIYYEeHUsI 0TYETOB 00 00paboTKe 3asiBOK U CJIeIKaX OCHOBHBIX PEXHMOB
TOPTOB.

Cepsucel MFIX Trade, FIFO MFIX Trade, MFIX Trade Capture u MFIX Drop Copy oOciyXuBaroTCsi pa3HbIMH cepBepamMu (IapameTphbl
MOJIKJTFOYCHUS OTIIMYAIOTCS aJIpecaMy 1 HOMEpaMH TIOPTOB) U Pa3IMYaIOTCs [0 YPOBHSIM TOCTYITHOCTH HH(POPMAIIMHK O AEHCTBUSAX ITOJIb30BATEICH.

Cepsucelt MFIX Trade u FIFO MFIX Trade otmpaBiisitoT moJb30BaTEN0 TOJIBKO COOOIICHUS O COOBITHUSX, CBS3aHHBIX C 3asBKaMH,
ITOCTaBJCHHBIMHU 3THM T0Jb30BaTEIIEM.

Cepsucet MFIX Trade Capture u MFIX Drop Copy mpeaocTaBIisitoT Mojib30BaTel 0 HH(OOPMAIHIO B COOTBETCTBUH C MTOJIHOMOUYHSMH 3TOTO
nonb3oBarens B Toprosoii cucreme. Hampumep, moibp30BaTens ¢ mMpaBaMu YIPABISIOMIETO PUPMBI, TOTYYUT COOOIICHUS O CIIEIKaX WU
3asiBKax Bcel (pupMsl.



1.1. WcTopus n”aMeHeHUuwn

Issue Date Description

1.0 May 25, 2010 MNepBasa Bepcma AOKYMEHTA

2.0 December 12, 2012 [JobaBneHa nogaeprkka caenok NneperoBopHbIX PpeXXnMmoB Topros B cepsuce Trade Capture

3.3 March 25, 2013 [Job6asneHa nogaeprkka pexkmumos PEMNO ¢ UK n T+2. lob6aBneHbl NOACHEHUS.

3.3.1 October 10, 2013 MonpaBKM 1 yTOYHEHMA B lOKYyMeHTe. [JobaBneHbl 40NOHUTEIbHbIE N0JA B cooblieHnax Execution
Report u Trade Capture report.
BakHo: gobasneHa noagep:kka coobuieHnsa Order Cancel/Replace ana nsmeHeHnsa napameTpos
3aABKM.

3.3.2 October 23, 2013 3anpelleHo Mcnonb3oBaTb cumBos ‘# Kak nepsblii cumBon B cTpoke nonsa ClOrdID (11) ana
coobuieHnit Tunos Order Cancel Request (35=F) n Order Cancel Replace Request (35=G).
Mpw Hannmumm cumeoa ‘#' B Hauyane cTpPoku nona 11 NpuKasbl Ha CHATUE U USMEHEHWE 3aABKN byayT
OTBepraTbCA C OTNPaBKOM OTBETHOIO cooblueHus Tuna Reject (35=3).
Bbl MoXKeTe MCNonb30BaTb 3TOT CMMBOA B /IOObLIX APYrMX NO3ULMAX STON CTPOKM, KpOMe Camol
nepsow.

3.3.3 November 1, 2013 [Job6aBneHbl yTOYHEHUA K ONMMCAHUIO OTK/IMKA cucTembl Ha npuKasbl Order Cancel Request n Order
Cancel Replace request.
Job6aBneHbl KommeHTapum B pasgenbl Order Cancel Request, Order Cancel Replace request,
Execution report, Cancel Reject.

334 January 24, 2014 O6HoBneHo onucaHune Order Cancel Replace Request U onucaHbl pasnnums B 0bpaboTke 3Toro

NPWKa3a Ha d)OH,EI,OBOM M Ba/IlOTHOM PbIHKax.




N3meHeHOo onncaHne o6paboTKM PbIHOYHbIX 3a1BOK B aYKLMOHE 3aKPbITUA

B Trade Capture report nobasneHo HoBoe none CalculatedCcylLastQty (1056), 3HaueHUe KOTOPOro
NOKa3bIBaeT KO/NIMYECTBO LieHHbIX Bymar B caeske, B eAMHULAX MHCTPYMeHTa. [11A BaNlOTHOTO pbiHKa
— 06beM CAeNKU B BaNtOTE UHCTPYMEHTa.

3.35

March 12, 2014

B coobuweHunn Execution Report gobasneHo none MDEntrylD (278), B KOTOpom YyKa3sbiBaeTcs
ny6anUHbIA naeHTUdUKaTop 3aaskM MDEntrylD (278) B noTOKax 06€3/1MYEHHbIX aKTUBHbIX 3asiBOK
(Order List Refresh / Snapshot) cepsuca FAST udp multicast marketdata. aHHoe none nossonser
NAEHTUPULMPOBATb COOCTBEHHbIE 3asiBKM B KaHa/lax nepesayn pbiIHOYHOM MHbOopMauum.

B coobuleHus Order Cancel Reject, Order Mass Cancel Report, Execution Report (rejected)
nobasneHbl nons TransactTime (60) u OrigTime (9412), yKasbiBalollmMe BpeMa Hayana obpaboTku
A0POM TOProBOI CUCTEMbI 3aMpOca, KOTOPbIA NPUBEA K OTNPaBKe 3TUX CO0bLLeHUIA.

B coobuieHne Order Cancel Reject nobasneHo 3HaueHue nona CxIRejReason (102) = ‘0’: too late to
cancel, ykasbiBalolee Ha TO, YTO 3anABKa Yy)Ke He aKTuBHa. [lobaeneHo nose Order Status (39),
YKa3blBaloLLee Ha CTaTyC 3asABKM Ha MOMEHT MOJIy4YeHUss OTBEPrHYTOro 3anpoca Ha ee cHATUe.

3.3.6

April 1,2014

MNcnpasneHo owmnboyHoe TpeboBaHWe 0b6s3aTenbHO yKasbiBaTb none OrigClOrdID (41) B 3anpocax
Order Cancel Request 1 Order Cancel Replace Request.

B Execution Report u Trade Capture Report gobasneHo nose ParentlD (9580), yKasbiBatolee Ha
HOMep BUTPUHHON caenkm PEMO wan BantoTHo SWAP caenku ana cOnpsaKeHHbIX C Hel crnoT-
CAEeNoK.

YTO4YHeHbI popmaTbl COOBLLEHMIA NPU CHATUM OCTaTKa YaCTUYHO UCMNOJIHEHHOM 3asiBKM NPU OTKase B
ncnonHeHuun npukasa Order Cancel Replace

O6paboTtka Order Cancel Replace Ha BantoTHOM U GOHAOBOM PbIHKAxX 6yAeT NpPousBoaMTbLCA NO
0AMHAKOBbIM Npasuaam, ¢ ucnosbzosaHmem nona CancelOrigOnReject (9619)=Y / N




3.3.7

May 13,2014

September 12, 2014

B MFIX Transactional BantoTHOro pblHKa BHECEHbI CieAyoLLME U3MEHEHNA:

- [obasneHa pyHKUMOHanbHOocTb Cancel On Disconnect. B coobuieHune Logon (A) gobasBneHo
none CancelOnDisconnect (COD)(6867). B none ExecRestatementReason (378) coobuieHus
Execution Report (35=8) gobasneHo 3HayeHue ‘100’= (cHsaTa no COD), npu stom Order
Status (39) =4.

- M3meHeHa norvka nonydeHua s Execution Report (8) Taros 11 141 npu CHATUM/U3MEHEHUN
3aABKM: 00a Tera Noay4YnT TONbKO MAEHTUOMKATOP NOCTaBUBLLNIA 3asBKY, MPU YCAOBUK, YTO
caM e ee cHAN/M3meHun. B npoTMBHOM ciyyae B Execution Report (8) npuaet Tonbko 11-i
Ter pasHbIi 11-my Tary 13 coobLeHMA 0 NOCTaHOBKE 3asABKU Ha CHATUE/M3MeHeHue.

- Tpw cHATWUM 3asBKK, MO KOTOPOW bosiee He OXKMAAETCA OTYETOB MO CAEKAM, COObLLeHNn
ExecType (150) =6 B Execution Report (8) He byaerT.

4.0

March 25, 2015

° ®dyHkuma Cancel On Disconnect (COD) BkatouyeHa AN 3aperucTpUpPOBaHHbIX
nosib3oBaTeNien Ha Ba/IlOTHOM pPbIHKE TONbKO B pexume BKJI. Hanunume tera 6867 B
coobuieHnn Logon (A) He BamnseT Ha pexkum cepsuca COD BKA/BbIKA.

. M3 coobuieHna Execution Report (8) / Trade for MFIX Trade service c avsapsa 2015 .
yaanawTca cneaytowme nons: Commission (12), CommType (13), NoMiscFees (136),
MiscFeeAmt (137) n MiscFeeType (139). 3T nons AOCTYMHblI B COOTBETCTBUM C NpaBamu
nosnb3osatens cepsucos MFIX Trade Capture u MFIX Drop Copy.

° [JobasneHo HoBoe 3HayeHue Tera TradingSessionSubID (625)='S' ans o603HayeHUn
nepuoja aykumoHa oTKpbITUA. 3HaveHune TradingSessionSublD (625) = ‘OPEN’ o6HoBAEHO U
0603HavaeT nepnog, oTKpPbITUA

° MpaBuna ans 3aaBoK «MoAHOCTbIO NN OTKAOHUTLY (FOK) 1 «CHaTb octaTok» (10C)
NOEHTUYHbI ANA BaAOTHOMO M GOHAO0BOrO PbIHKOB.




) HepocTynHbl pbIHOYHbIE 3a8BKM MO CBOM MHCTPYMEHTY (Ba/IlOTHbIN PbIHOK).

. UcnpasneHbl owmMbKKM B ONMCaHMM ANA TUNOB AaHHbIX A1 HEKOTOPbIX Noaek
. JobaBneHbl NOACHEHUA U PEKOMEHAALMU

4.0 September 23, 2015 . B coobuweHune Logon (A) pobasneHo none LanguagelD (6936) ¢ AocTynHbiMMK
3HayeHuamu: "R" - pycckuir, "E" — aHrIMMCKMR.

41 March 24, 2016 ° CoobuleHune Order Status Request (35=H) bonee He noaaep>usaeTca U byaeT
OTK/IOHEHO
° Onucanne dopmata nons 60 ana coobuweHua Trade Capture Report nsmeHeHo,
4yTOb6bI YKA3aTb, YTO TOYHOCTb BPEMEHW B HEM PaBHa Le/ibiIM CEKYHAAM.
° Onsa coenkn PEMO ¢ UK B cepsuce MFIX Trade oTnpaBnstoTcs Bce OTYETbl NO
BUTPUHHOW CAENKE U ABYX €e COCTaBHbIM YacTam (McnpasaeHMe OWNOKK)
. [Job6aBneHbl NOACHEHNA N peKoMeHZaumMmn

4.5 May 23, 2017 Hosas Bepcus cepsucos MFIX Trade, MFIX Drop Copy, MFIX Trade Capture goctynHa ans

ny6anYHOro TecTupoBaHuA. OxXupaemas Aata Hayvana MPOMBbILWIEHHOW 3KchayaTaumm —
asryct 2017 .

° ®opmart nonsa SendingTime field (52) n nona OrigSendingTime (122) nsmeHeH Ha
YYYYMMDD-HH:MM:SS.ssssss. CeKLMA MUKPOCEKYHA, SSSSSS BCeraa coaepXuTt 6 CUMBOJIOB.

° [obasneHo HoBoe none LastLiquiditylnd (851) B coobuieHms TMna Execution Report
n Trade Capture Report. 9ToT ¢nar NoKasbiBaeT, 3aKNOYEHA /M CAEKA MO NAaCcCUBHOWM
(adding liquidity) nnm no arpeccusHoli (taking liquidity) 3asBke. MpuMmeHUMO ToNbKO ANA
CO0bLLEHNI O caenKax.




. [JobasneHo Hosoe nose CxIQty (84) B coobuweHua Tvna Execution Report co
cTaTycom 3aaBoK Canceled nnm Pending Cancel, n K coobuweHuio Order Cancel Reject gns
C/ly4as aBTOMATMYECKOTO CHATMA OCTaTKa YaCTUYHO MCMOJIHEHHOM 3asBKM MpU OTKase ee
N3MeHUTb M BKAtodeHHoM ¢dnare CancelOrigOnReject. 9To noJsie NO3BONAET y3HATb 06beM
CHUMaeMOM 3as1BKM A0 NosydYeHus coobLeHni o caenKkax.

. [JobasneHo HoBoe none FIX.StipulationValue (6636) B coobuweHus tmMna Trade
Capture Report, yKkasbiBaloWlee Ha CAENKY, B pe3ynbTaTe KoTopol 6blna nonosiHeHa
BMAMMASA YaCTb 3a1BKU CO CKPbITbIM KOJIMYECTBOM.

. JobasneHo HoBoe 3HavyeHne “FOR” nons SecurityType (167) B coobuieHUsax Tnna
Capture Report a1a BantoTHbIX NOCTaBOYHbIX GbHOYEPCOB.

. CumBon ‘#' He gonyckaeTtcsa B KavecTtBe nepsoro cumeona nons ClOrdID gna scex
BXOAALLUX COODLLEHWNIA.

° CumBon <Space> (npoben) He gonyckaercs B KayecTBe MepBOro CMMBOA MOAS
ClOrdID pna Bcex BXOAALLUX COOBLLLEHWUNA.

. BpemeHa gocTtaBkuM BxoadAlmMx coobuleHuii ot FIX gateway ao aapa TKC (B oaHy

CTOPOHY) 0ANHaKOBbI Ana coobuleHunii Tunos D,F,G.

August 30, 2018

No6asneHo none SettlCurrAmt(119) o6bem caenkm no HOMUHaNY, BbIPasKeHHbIN B BaslOTe
HOMMHana (ToNbKo AN GOHAOBOIO PbIHKA).

4.5.5.

December 14, 2018

Hosas Bepcusa cepsmcos MFIX Trade, MFIX Drop Copy, MFIX Trade Capture 6yaet
AOCTynHa ans nybanyHoro TectuposBaHua 10 AaHBapa 2019 r. Oxkunaaemas gata Hadana
NPOMbILLAEHHON 3KcnayaTaumm — 4 mapta 2019 r.

Il 3HayeHne nons HeartBtint (108) cooberus Logon (35=A) OBA3BAHO HaxoauTbCA B
npeaenax ot 1 ao 60 (cekyHa). Mpu 3HauyeHMM nona HeartBtIint BHe 3Toro AManasoHa KAMEHT
noyyut cooblieHune Tuna Logout (35=5) ¢ TeKCTOBbIM ONMCaHNEM OLINBKMU.

! Bxogsawme FIX cooblueHun, B KoTopbix nose ClOrdID okaHuMBaeTca cumonom npobena,

OTK/IOHSAKOTCA C OTNpaBKo coobuieHns Reject (35=3)




B none OrigTime (9412) Bceraa nepeaaetca 6 3Havawmx uuop.
Mpu cHATMM 3aABKM No buprkeBomy HoMmepy (37) uepes FIX ceccuto, oTIMYatOLLYOCA OT CeCCUM, B
KOTOpOI1 bblna NocTaBneHa 3anaBKa, B 0TBeTe Execution Report ctaHOBATCA He0bA3aTENBHBIMM U
MOTYT OTCYTCTBOBATb C/leAyloLWme Nos:

o bnok noneit “Instrument”

o Side (54)

o Account (1)

o LeavesQty (151)
o CumQty (14)

o AvgPx(6)

MpY CHATUM YaCTMYHO UCNOTHEHHOM 3aABKM coobuieHune Execution Report / Pending Cancel
(150=6) He ByaeT oTnpasnaTbca nepen Execution Report / Canceled (150=4) B cnyyae, ecau
K MOMEHTY CHATMA 3aABKM BCe cOOOLWEHMA O caefkax Mo 3TOM 3asaBKe yxKe Oblau
OTnpaBneHbl.

B coobuieHus Execution Report, Order Mass Cancel Report nan Order Cancel Reject ana
OTBETOB Ha BxogAalme coobuieHuns tuna 35=D, G, F, q gobasneHo HeobszaTenbHOE none
RequestTime (5979), KoTopoe cOAEP)KUT 3HaAYEHWE BPEMEHM MONYYEHUS BXOAALLETO
coobuleHns no foKanbHbIM 4Yacam cepsepa FIX gateway B dopmate YYYYMMDD-
HH:MM:SS.ssssss.

4.6

08 mana 2020 .

[ oKkymeHT Tenepb onucbiBaeT cepeucbl MFIX Trade u FIFO MFIX Trade.

FIFO MFIX Trade cepBuc npeactasaseT cobol cepBep A0CTyNa K TOPros/e, UCNO/b3YIOLLINA
FIX npoTokon, ngeHTnuHbIn cepeucy MFIX Trade, Ho obecneunBatowmii ctporoe
COOTBETCTBME NOPALKA [OCTaBKMN COOBLLEHNI HA cepBep LLeHTPaIbHOIo 3BEHa TOProBOWM
CUCTEMbI NOPAAKY NONYYEHMA MO CETU BXOAALMX TOProBbix coobuieHmi (FIFO, First In First
Out npuHumn). AaTa npomblineHHoro BHegperHua FIFO MFIX Trade — KoHel, 3 KBapTana
2020 ropa.




Cepsucbl MFIX Trade u FIFO MFIX Trade AocTynHbl A5 TECTUPOBAHUA B e A4MHON TECTOBOM
cpeae.

[na obecneyeHunsa nonHom coemectumoctn popmatos FIX coobuieHnin Bcex cepsucos, B
cepsuc MFIX Trade BHoOcATCA cneayowme U3MeHeHUs:

o  dopmart noneit SendingTime (52) n OrigSendingTime (122) ana Bcex Mcxoaawmx
coobueHnit cepepoB nameHsaeTca Ha YYYYMMDD-HH:MM:SS.sssssssss (HaHOCEKYHAbI)

e  ®opmat nons RequestTime (5979) coobuieHuii Execution Report, Order Mass Cancel
Report or Order Cancel Reject messages namensierca Ha YYYYMMDD-HH:MM:SS.sssssssss
(HaHOCEKYHADI)

MpumeyaHume:
e  ®opmarTbl noner TransactTime (60) and OrigTime (9412) HE nsmeHstoTcs.

MaKcrMMmanbHOe KOAMYeCcTBO 3anpalnBaembix B coobuieHnn Resend Request cooblueHumit
ycTaHaBauneaeTca B 2000. Ecnm KonnyecTBo coobLLLEeHNIA B 3aNpoce NPeBbIWAET 3TO YMUCAO, YTO
cepBep BepHeT 0TKa3s B Buae coobuieHnn Reject (MsgType = 3) c ykazaHMeM NpUUMHbI B Nose
SessionRejectReason (373=5), Value is incorrect (out of range) for this tag u nonem Text (tag 58) B
BMAe cTpoku "Requested range to be resent exceeds the limit %< MaxResendRequest>%".

U3meHeHMe naponsa npu N0roHe A0CTyNHO AnAa Bcex cepsmcos MFIX Trade, FIFO MFIX Trade, MFIX
Trade Capture, MFIX Drop Copy.

Job6asneHa nogaeprkka GyHKLUNMOHANBHOCTM TOProBOM CUCTEMbI MO NepUoaNYECKO CMeHEe
naposei n TpeboBaHUAM K YPOBHIO UX CZIOXKHOCTM (Mapo/ibHble NOAUTUKM HE NPUMEHSIIOTCSA NO
ymosiqaHuto ansa FIX kaneHTtos).

Cepsuc FIFO MFIX Trade oTnpasnsieT oTka3 B 06paboTke NoBTOPHbIX coobLieHnin Tuna Order
Cancel Request nau Order Cancel Replace Request, B KOTOpbIX YKa3aHbl 04MHAKOBbIE 3HAYEHUS
nons OrderID (37). JaHHaa mepa orpaHMYMBAET HArpy3Ky Ha cepBep Npu OTNpaBKe




MHOeCTBEHHbIX Aybanpytowmx npuKkasos. FIFO ¢yHKLMOHANbHOCTb Ae/1aeT Takoi noaxos,
6eccmbICNIEHHbIM.

4.7 16 HoAbpsa 2020 FIFO MFIX TRADE 1.2

B coobuweHuns Execution Report (35=8) (New, Cancelled, CancelReplace), B8 Order Cancel Reject
(35=9) n B Order Mass Cancel Report(35=r) pobaBneHo HoBoe HeobasaTesnbHOe
none FIFOViolationReason (Tag = 5800, Type: int), yka3biBatoLLee Ha NPUYMHY HapyLeHMA NpUHLMNA
FIFO ana Bxoasaulero coobueHms:

e 5800=1 o3HauaeT, YTo Nepegaya TOProBoro NpuKasa B CTOPOHY A4pa TOpProBoit cUcTembl
3ajeprKaHa n3-3a oXuaaHua oteeta TC Ha NpeaplAyLni NpuKas oT aaHHou FIX ceccum

e 5800=0 o3HauaeT BbIBOA, NPUKa3a 13 odepeam FIFO no HeonpeaeneHHoM npuymHe

e OtcytctBue noaa 5800 o3HayaeT, YTo NpMKas He Bbin BbiBegeH U3 odepeamn FIFO

FIFO MFIX TRADE 1.2 u MFIX TRADE 4.7

Ecnu FIX cepsep yrke nonyunn paHee npukas Order Cancel (35=F) nau Order CancelReplace (35=G)
C YKasaHuem bupeBoro Homepa 3aasku OrderNo(37), To Bce nocneaytolme npukasbl ot FIX ceccuit
3TOro cepBepa C yKaszaHMeMm 3TOro e Homepa 3aaBKM ByayT OTKNOHeHbl 6e3 06paboTKM U A0CTaBKK
B A4PO TOProBoi cucTembl. [laHHaA mepa orpaHMYMBaeT Harpy3Ky Ha cepsepbl FIX u Ha Agpo
TOProBOM CUCTEMBI Ha MMKaX TOPrOBOM aKTUBHOCTY.

B coobuweHua Execution Report (35=8) pobasneHo none OrdCancelReason (9947), nepenatoLiee Koa
MPUYUHBI CHATUA 3aABKM.

1.2. BaxHasa pekoMeHOauus paspaboTynKam:

B otaenbHBIX ciaydasx B COOOIEHUS cepBepa MOTYT 0€3 JOCTaTOUHOIO BPEMEHU Ha YBEJOMJIEHHE 100aBIAThCA HEO0S3aTeNbHbIE 110JIs, HE SABIISIOLINECS
HE0O0XOIUMBIMU /17151 OOJIBIIMHCTBA KIMEHTOB. HacToATEIbHO peKOMEHyeTCs MPOSKTUPOBATh KJIMEHTCKUE MPHIIOKEHHSI TaK, YTOOBI OHU 0e3 cOoeB
MOTJIM UITHOPUPOBATH MOJISl COOOIIEHUH cepBepa, CMbICI KOTOPBIX MPUIOKEHUIO HEM3BECTEH.



Kak mpumep, moxno npuBectu jnobOasieHue B Execution Report co cmenxoit moss StipulationValue (6636), yka3sbiBaroliero Ha MpU3HAK CHCIKH,
MIPHUBOJISIICH K ITOMOJIHEHHIO BUAMMOTO KOJIMYeCTBA COOCTBEHHOM aiicOepr-3asBku. Cm. Taxske moiist CoverlD, CurrencyCode, InstitutionlD, ClientAcclID,
TradelssueDate, OrigOrderID, no6asnennsie B Bepcuu 3.3.1.

2. 'pynnbl nonewn

2.1. 3aronoBoOK

CranziapTHBIH 3aroJ10BOK, KOTOPBIN TOJIKHO CO/IEPKATh KaKJ0€ COOOIIEeHHE.
[Tosst rpymmbl «3aroI0BOK» ONMUcaHbl B TadmmIe 1.
Tabmumna 1

I[Ol'lyCTI(IM])le SHAYCHUA HpuMeqalme

)
=
=)
=
=
<

o=

o

8 BeginString String (7) 'FIX.4.4' OmnpezenseT HayaJio HOBOrO COOOLICHHMS U BEPCHIO IIPOTOKOJIA.

Bcerna comepxut Hesamn(ppoBaHHbIC JaHHBIE, TOJDKHO OBITH IIEPBHIM MOJIEM B
COOOILIEHHH.

9 BodyL ength 0] Length JmiHa coobmieHust. PacCUnThIBAETCS B COOTBETCTBHU CO CTAHAAPTOM.

Bceerna comepxuT He3anm(poBaHHbIC TaHHbIC, JOJDKHO OBITH BTOPHIM IOJIEM B
COOOIICHNH.

35 MsgType (0] String (10) Omnpezensiet THH coobuieHus1. Beerna cogepkuT HesamdpoBaHHbIE TaHHbIE,
JOJDKHO OBITH TPETHUM MOJIEM B COOOIICHUH.

49 SenderComplD o String (12) Wnentnduxarop GpupMsl — OTHpaBUTEINST COOOLIEHMS.

Bcerna comepxut He3amn(ppOBaHHbIE TaHHBIC.

Ecnm coobmenne ornpasisiercst B MOEX, 3T0 mose 1omKHO coepkaTh
uaenrudukarop noan3osateist (USERID), npucBoenHoe 6pokepy Ha MOEX.
56 TargetCompID o String Wnentudukarop GupMbI — MOITyYaTeNss COOOIISHNUSI.

Bcerna comepxut Hesamn(ppoBaHHbIE TaHHBIC.
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HOHyCTI/IMLIe SHAYCHUA HpnMeanne

)
=
=
=
=]
<
=

Ecmm coobmenne ormpasisiercs ¢ MOEX, 3To moie Z0KHO ComepikaTh
naentudukarop nois3osateins (USERID), npucBoenHoe 6pokepy Ha MOEX.
34 MsgSegNum 0] SeqNum IopsaKoBEIT HOMEP COOOIICHHUS.

MosxeT ObITh BCTPOEH B 0JI0K 3ami(poBaHHBIX JaHHBIX.

43 PossDupFlag H Boolean 'Y' (Bo3moxnoe HMnmeHTH(HKATOP, MOKA3BIBAIOIIHIA BO3MOXKHYIO TIOBTOPHYIO TIEPECHUIKY
IyOnuIupoBaHme) COOOIIEHHS TIOJ] TEM JKe TIOPSIKOBEIM HOMEPOM.
'N' (ITepBonavanpHas ~ OOs3aTeIbHOE MPU MOBTOPHOM MEPECHIIKE COOOIICHHH.
nepenada)

97 PossResend H Boolean ‘Y’ (Bo3moxkHas moBTOpHas MHIuKaTop, MOKA3BIBAIOMINI, YTO COOOIIEHNE MOKET COepKaTh HHPOPMAIIHIO,
MepechLIKa) KOTOpasi ObL1a OTIPABJICHA MO PYTHM HOPSIKOBBIM HOMEPOM.
‘N’ (ITepBoHavanbHas
nepesaya)

52 SendingTime (0] UTCTimestamp Bpewms nepegauu coobieHus (BeipakeHO Bo BpeMeHHo# 30ue UTC). dopmaTt mosist

YYYYMMDD-HH:MM:SS.sss55555S. CEKLMA HAHOCEKYHA, SSSSSSSSS BCeraa
COAEPHKUT 9 CMMBONOB.

122 OrigSendingTime H UTCTimestamp Hacrosiiee/opuruHaibsHOE BpeMs Iepe1adyn COOOICHHUS TP MEPEChLIKE
cooOlLIeHnH B OTBET Ha 3ampoc o nepechlike (cooduienre Resend Request (2)),
BeipaxkeHo B UTC ¢dopmare. @opmat nonst YYYYMMDD-HH:MM:SS.sssssssss.
CeKLMA HAHOCEKYH/, SSSSSSSSS BCeraa CoAepXKUT 9 CMMBO/IOB.

OO0s13aTesbHOE, €CIIN COOOIIeHNUE TIEPEChlIaeTCs B OTBET Ha 3aIpPOC O MEPEChUIKE
(coobmenue Resend Request (2)).

2.2. Tpewnnep

CrangapTHas KOHIIOBKa/Tpensep, KOTOPBIN JOKHO COAepKaTh KaXI0€ COOOIIICHHE.
[Toss rpynmsr «Tpeittepy onvcanbl B TadnwIe 2.
Tabnuma 2
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ﬂonycranle SHAYCHUSA Hpnmeqaﬂne

10 CheckSum (0] String(3) KoHnTponsHas cymma coobmenust (3 6aiita). Beerna comepxut HesamugpoBaHHbIE
JaHHBIE, OJDKHO OBITH MOCIEHUM MOJIEM B COOOIICHHH.

2.3. Tpynna Instrument

Hannuue

I'pynna «Instrument» onpezaenser (puHAHCOBBIA HHCTPYMEHT, KOTOPBII TOPryeTcs Ha OUpixe.
[Mons rpymmsr «Instrumenty onucans! B Tabmuie 3.

Tabnuna 3
E
= JonmycTtumble 3HAYEHUSA IIpumeuyanue
£
55 Symbol (0] String (12) Kon/a60peBraTypa 1ieHHOH Oymarud. B ero kadecTBe HCIONB3YETCS BHYTPEHHHI
uneHtudukarop punancosoro uacrtpymenra Ha MOEX (SECCODE).
460 | Product H int '4' (Bamntora) Wnentndukarop, MokasplBaloMnil K KAKOMY ITPOIYKTY OTHOCHUTCS LIeHHast Oymara
(TONBKO ISl BAIFOTHOTO PBIHKA).
461 CFICode H String '"MRCXXX' Tun ¢puraHCOBOTO MHCTpYMEHTa 1o cTaHnapTy ISO 10962 (TombKo A7t BaIIOTHOTO
PBIHKA).
167 = SecurityType y String 'FXSPOT' (BantoTHbli crior); Tun GpuHAHCOBOTO MHCTPYMEHTA.
'FXSWAP' (Bamtorsbliii cBon); | [ns 3asBok B pexxume PEIIO ¢ IIK HeoOXxoaumo ykazaHHWe 3TOTO MOJS Kak
'FXFWD' (Bantotneiit | 167=REPO, B npoTHBHOM cily4ae 3asBKa OyJeT OTKJIOHEHA.
(opsapn);
'FXBKT' (buBamoTHas
KOp3WHA).
'REPO' (PETIO ¢ LIK)

2.4. Tpynna Yield Data

I'pynma «Yield Data» onpeznensieT 10X0JHOCTh (HPUHAHCOBOTO HHCTPYMEHTA.
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[Tons rpynmst «Yield Datay onucanbl B Tabuie 4.

236

Yield H Percentage 3HaueHUE JOXOMHOCTH ISl CENKH (TOIBKO st (DOHIIOBOTO PHIHKA).

Tabmuua 4

ﬂonycranle SHAYCHUSA Hpnmeqaﬂne

Hannuue

2.5. TIpynna Parties

['pynma «Partiesy» ompezensier CTOPOHbI 3asBKU WK CACIKH, HHPOPMALIUSI O KOTOPBIX MEPEIacTCs B COOOICHHH.
JUis Kaxao0d W3 CTOPOH CHCTKH/3asBKH 0053aTeIhHO JIOJDKHBI OBITH OmpesesieHbl cienyromme nois: PartylD (448), PartyIDSource (447),
PartyRole (452).
e YroOrl onpenenuTs nojib3oBarens (Opokepa, Tpeiaepa), Hy>KHO 3a/1aTh:
PartyID (448) = <unentudukarop nonp3oBatens>, PartylDSource (447) = ‘D’, PartyRole (452) = “12’;
¢ YtoOsI onpenenuts GUpMy, HYKHO 331aTh!
PartylD (448) = <unentudukarop ¢pupmbr>, PartyIDSource (447) = ‘D’, PartyRole (452) = “17;
¢ YToOBI ONIpeeNnuTh KIHEHTa, HY)KHO 33/1aTh:
PartylD (448) = <kon kiuenrta>, PartyIDSource (447) = ‘D’, PartyRole (452) = *3’;
e  YroObl onpesenauTh (UPMy-KOHTPAreHTa, Hy>KHO 33/]1aTh:
PartyID (448) = <unentudukarop pupmbel-koHTpareHta>, PartylDSource (447) = ‘D’, PartyRole (452) = “17.

[Monst rpymmsl «Partiesy onucanst B Tabmuiie 5.
Tabnuua 5

HOHyCTPIMl)Ie SHAYCHUA l'[pvmeqamle

)
=
=
=
=
]

==

453  NoPartylD O*  NumlInGroup KommuectBo snemenroB B PartylDs rpymme, wmHBIME CilOBaMH — KOJHMYECTBO
CTOpOH.
448  => PartylD v String (12) WnenTrdukarop wid KoJ cTOpoHbl. OOsA3aTeIbHBIN, €CIIH ONpeeeH KIacc/THIl

WK MCTOYHHK uaeHTH(HKaTopoB cropon (PartylDSource(447)). Obs3arenbhoe,
€CJIM KOJIMYeCcTBO 37eMeHToB B PartylDs rpynme> 0.
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ﬂOHyCTI/IM]’Ie SHAYCHUA HpnMeqalme

)
=
=
=
=]
<

=

CTOpOHOM CIeNKH/3asBKH MOKET BEICTYTIATh: ITOJIB30BaTeNh (OpoKep), Opokepckast
¢upma, knueHT Opoxepa.

447  => PartylDSource v char ‘D’ (Yacrubrif/crienuanprpiii |~ Kiace/Tunm WM HMCTOYHHMK HAECHTU(GHKATOPOB CTOpPOH. OOsA3aTEIbHBIN, €CIid
KOJI) ompenenen uneHtudukatop croponsl (PartylD (448)) wiu ecnd KOJUYECTBO
aneMeHTOB B PartylDs rpymme> 0.

Jlisi KaJIoW ONpEJeNIeHHONW CTOPOHBI, IOJie JOJDKHO COJAEpkKaTh KOHCTaHTHOE
3HaveHne ‘D’ (YacTHbIH/crienuaabHBINA KO).

452 | => PartyRole v int ‘1’ (dupmMa-HCTIOTHUTEIb) Pone winm THIm CTOPOHBI, KOJ KOTOpOM ompexmeieH B mome PartylD (448).
‘3’ (MnenTtnduxarop KIMeHTa) Obs13aTenpHOE, €CIN KOMM4ecTBO 3neMeHToB B PartylDs rpymme> 0.
‘12’ (Tpeiinep-UCIONHUTEI) ‘1’ (dupma-UCTIOIHUTEIH ) — UCHOIB3YeTCs I QUPMEL,
‘17’ (dupma-KOHTpareHr) ‘3> (UpeHtuduxarop KIMEHTa) — UCIONb3YyeTCs Ul YKa3aHHsl B 3asBKE Koja
KJIUCHTA;

‘12’ (Tpeiinep-UCIIOIHUTENb) — UCIONB3YETCS ISl ITOJIb30BATEIS;
‘17’ (DupmMa-KOHTPAareHT) — HCIHOJb3yeTcsl Al yKazaHusi (UpPMbI-IApTHEpPa,
BBICTYHAIOLIEN BTOPOU CTOPOHOM B CHEJIKE.

2.6. T'pynna Commission Data

I'pynma «Commission Data» ompeznensier cymMmmapHBIii 00beM KOMHCCHY TIO CJIeKe, HHPOpMaNus 0 KOTOPOH nepenaeTcs B COOOIIECHNH.
[Tonst rpynmsr «Commission Data» onucans! B Tabmue 6.

Tabnuma 6

JlomycTHMBbIe 3HAYCHHUS IIpumeuanue

)
=
=
=
=
<
as|

12 Commission H Amt (16,2) Pasmep kommccuuM, BBIPAKCHHBIH B PyOIsX (mWis (OHIOBOTO M BAIFOTHOTO
PBIHKOB).
lNoste TOCTYIMHO B COOTBETCTBHH C MpaBaMH Mob3oBatels cepsrucoB MFIX Trade
Capture u MFIX Drop Copy.
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‘ ‘ Ione nepoctymnuo st cepBuca MFIX Trade ¢ siaBapst 2015

13 CommType H String '3'  (abcomroTHass ~ BeMWYHHA | THII KOMHCCHHU.
KOMHCCUU (cymmapuast  IToJie ZOCTYIIHO B COOTBETCTBHHM C TIpaBaMu Toib3oBatelst cepsrcoB MFIX Trade
BEJIMUMHA, BBIpa)KEHHAs B = Capture u MFIX Drop Copy
BaJIFOTE PACUYCTOR)); Tone menoctymuo ams cepeuca MFIX Trade c stuBapst 2015

‘100 (BemMuMHA  KOMHCCHUH,
B3MMaeMoll  3a  HCIIOJHEHHE

CACJIKH CPOYHBIM OTIIeTOM).

2.7. Tpynna Order Qty Data

I'pynmna «Order Qty Data» ompezesnsieT KOJIMYECTBO JIOTOB 3assBKH WM CIICITKU, HHPOPMAIIHS 0 KOTOPBIX EPEIAcTCsl B COOOIICHUH.

[Tons rpynmsr «Order Qty Datay» omucans! B Tabmuie 7.
Tabnuma 7

JonmycTtumble 3HAYEHUSA IIpumeuyanue

38 OrderQty O*  Qty(10) O0BbeM 3asBKH HIIH CIOCIKH, BEIPA)KECHHBIH B JIOTAX.

152  CashOrderQty o* Qty OObeM 3asiBKM B €AMHHMIAX JEHEXHBIX cpeacTs. Ilpumeuanue: ecnm [IpaBnmamu
TOPTOB HE NPEAYCMOTPEHO 00paTHOE, JOMYCKAeTCsl 3alI0JIHEHUE TOJIBKO OJIHOTO U3
mosie#t CashOrderQty (152) wiu OrderQty (38).

2.8. Tpynna TrdRegTimestamps

I'pynma « TrdRegTimestampsy» ompezessieT BpeMst peructpaiiiu 3asiBku B Toprosoit Cucreme, nHbOpMAITHst 0 KOTOPO# Iepe1aeTCcsi B COOOIIEHUH.

[Tons rpymmst «TrdRegTimestamps» onwucansl B Tabuie 8.
Tabnuna 8

JonmycTtumble 3HAYEHHUS IIpumeuyanue

)
=
>
=
=
<

o
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768 NoTrdRegTimestamps H  NumlInGroup Konmuectso snemenTor B TrdRegTimestamps rpymme.

=>  TrdRegTimestamp Y | UTCTimestamp Perysumpytormas/ToproBass OTMETKa BpeMeHH. Hampumep, Bpemst perucTparmu

769 3asiBKM B TOProBoii cucreme. O0s3aTelbHOE, €CIM KOJIHYECTBO DJICMEHTOB B
NoTrdRegTimestamps rpymme >0.

=>  TrdRegTimestampType V  Int '2' (Time In) Tun oTMeTKH BpeMeHH, ompexencHHoii B TrdRegTimestamp(769) moe.

770 O6s13aTenbHOE, eciu KonaecTBo 31eMentoB B NoTrdRegTimestamps rpymie >0.

2.9. Tpynna Financing Details

I'pynmna «Financing Details» onpenensier Bpems peructpanuu 3assku B Toprosoit Cucteme, nHGOpPMAIHSI O KOTOPOIi TIepeIacTcsi B COOOIICHHH.
[Mons rpynmsr «Financing Details» omucans! B Tabmume 9.

Tabnuma 9
2]
=
= JonmycTtumble 3HAYEHHUS IIpumeyanue
<
=
916 @ StartDate H LocalMktDate Jata pacuetoB mo mepBoi yactu cienku PEIIO, ¢ mepexomoM KOHTPOJIS Haj
obecrieueHreM OT IIPOJABIA K MOKYIIATEIO (TOJIBKO 1711 (POHIOBOTO PHIHKA).
917 | EndDate H LocalMktDate Jara pacuetoB mo Bropoi wactu caenku PEIIO, ¢ mepexoqoM KOHTpOJIS Haj

obecreyeHreM OT MOKYIaTeNs K IPoAaBiy (TOJbKO ISl (GOHIOBOTO PHIHKA).
919  DeliveryType H int ‘3’ (Hold In Custody) Tun pacyera, mpu KOTOPOM oOOecmeyeHHe (UHAHCOBOTO HMHCTPYMEHTa
6sokupyercst Ha Bpems caenku PETIO (Tonbko 1ist pOHI0BOTO PHIHKA).

2.10. Underlying Instrument

I'pynma «Underlying Instrument» mpegocTaBisieT TOMOJHUTENBHYO HH)OPMAITUIO 0 (UHAHCOBOM HHCTPYMEHTE.
[Tons rpymmsr «Underlying Instrumenty omrcanst B Tabmure 10.
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Ta6muma 10

2]
=
= JlonycTuMble 3HAYEHUS Ipumeuanue
&
=
311  UnderlyingSymbol H String JomonautenpHass WHGOpManus O (UHAHCOBOM HHCTPYMEHTE (TOJBKO JUIS
(hOHIOBOTO PHIHKA).
<Underlying Stipulations> H (TosBKO A7t (POHIAOBOTO PHIHKA).

2.11. Underlying Stipulations

I'pymma «Underlying Instrument» mpeaocTasisieT TOMOJHUTENbHY0 HHOOPMALIUIO O TUCKOHTAX.

[Mons rpynmsr «Underlying Stipulationsy onucanst B Tabmmme 11.

Tabmuma 11
L
=
= Homycrumple 3HAYEHUS Ipumeyanue
]
=
887 NoUnderlyingStips  H NumInGroup KonmuectBo snementoB B rpymne «Underlying Stipulations» (Tospko s
(hOHIOBOTO PHIHKA).
888  UnderlyingStipType VvV String Tun muckonta. O6s3atensHo, ecmu NoUnderlyingStips (887) >0. (tomsko mms
(hOHIOBOTO PHIHKA)
889 ‘ UnderlyingStipValue H String ‘ 3HaueHHe TUCKOHTA. (TOJIBKO TSt POHIOBOTO PHIHKA)

3. CoobLeHnss ceCCUOHHOro YPOBHSA

Coo01meHnst CeCCHOHHOTO YPOBHS HCIONB3YIOTCSA st ycTaHoBieHHs FIX ceccum, ee momnep:KKu, KOHTPOJS COCTOSHUS COSAMHEHUS |
BO3MOKHOCTh BOCCTAHOBJIEHUS CECCHH B CiTydae cOOeB.



3.1. Logon (A)

Coo0l1ienre, MTHUIUUPYIOIIEE WM IMOJITBEPXKAAIONIEe YCTAaHOBKH CeCCHU. JIOIKHO OBITh NMEPBBIM COOOIIEHHEM B KaXKJIOM MOJKIIOYCHUH.
[lepenaercs B 06e croponsl. [lonst coobmenuss Logon (A) onucansl B Tabnune 12. Ilpu stom, ecnu coobmienue Logon OyaeT HEKOPpPEKTHBIM, WU
JIOTHH/TIaposib OyJIyT HEBEPHBIMH, CEpBEp HE NPUIUIET HUKAKOTO OTBETa M coeAuMHeHHe Oyaer pasopano. OTBeTHOe coolOmieHue LOgon B ciydae
YCHEIIHOM aBTOpU3AIMH, KaK IIPABUIIO, IPUXOIUT HE MEHEE UeM uepe3 5 CeKyH/I. DTO cleAyeT YUUThIBATh IPU HACTPOHUKE BPEMEHU OKUIAHUSI OTBETHOTO
Logon’a Ha cTropoHe KIIMEHTA.

IpumeuaHue: He AOMYyCKAETCs UCIOJIb30BaHUE OHOTO U TOro ke SenderComplD Gosiee oHOTO pa3a, HE3aBUCHMO OT THIIA CEPBHUCA.

IIpenocrasnenue cepsuca COD npenycMOTpeHO B ABYX peKUMa: aBTOMATUYECKOE CHATHUE 3asiBOK ITPHU OTKIIFOUEHUHU WIIU IOTEPE COETMHEHUS C
TC, umn ynpasnsiemas aktuBanus COD npu ycranoBke FIX ceccun. B HacTosmiee Bpemst Ha ypoBHE ToproBoit CHCTEMBI ITOIJIEPKUBACTCS TOJIBKO
BapUaHT IPUHYIUTEIBHON aKTUBALMU 3TON YCIIyTH.

DOYHKIHOHAJIBHOCTh IPUHYAUTEIbHOH CMEHBbI apoJisA. Eciv 3Ta NoJuTHKAa aKTUBUPOBAHA, TO BO3MOKHBI CJIEIYIOLIUE CIIyYau:

e [lompITKa MOAKITIOUEHHUS C UCIIOIB30BAaHUEM YCTApEBIIETo Mapois 6e3 yka3zanus noiist NewPassword (925) npuseget K oTnpasKe OTBETHOTO
coobueHuns Logout (5) c TekcTom 0 HEOHXOAMMOCTM CMEHbI Napos

e TONBITKA MOJKJIKOYEHHUS C HCIIOJIB30BAHUEM YCTAPEBILETO MAPOJIsl C YKa3aHUEM IIPUHUMAEMOTO TOPTBOM CUCTEMOW 3HAYEHHUSI TOJISI
NewPassword (925) npuBefeT K oTNpaBKe OTBETHOro coobuieHnaA LogoT ¢ TeKcTom 06 ycrnewHo cmeHe napons. YcTaHoBAeHHas ceccua byaeT
MCNONb30BaTb HOBbIN Napo/b

e [lombITKa MOJKIIFOUEHHUS C UCTIOIB30BAHUEM YCTAPEBUIETO NAPOJIs U YKAa3aHUEM HEAOIYCTUMOTIO 3HauUeHus nojst NewPassword (925) npvuseneT
K OTNpaBKe 0TBETHOro coobueHms Logout (5) ¢ TeKCTOM 0 HEO6X0AMMOCTM CMEHbI NAaPOIA U MPUYMHE OTKa3a M3MEHUTb Napo/ib.

l'[puMeqa}me: IIOJINTUKHU HpHHYHHTeHBHOﬁ CMCHBEI ITApOJId U KOHTPOJIA €ro CJIOKHOCTHU HE MPUMCHAIOTCS IO YMOJYAHUIO U HC pPCKOMCHAYIOTCA K

MPUMEHEHHUIO 10 OTHOIIEHHUIO K KIIMEHTaM, UCIONIb3YIomuM poTokon FIX.
Tabnuua 12

JomycTuMbie 3HAYECHHSA IIpumeuanune

Tumn coobmenus = 'A'
int ‘0" (Her) Meron nmdpoBanus. Beerna cogepxut HezammppoBaHHbIE JaHHbIE.
Baxno: llludposanne ve nopuepxkusaercs Ha MOEX

<I'pymnma «Header»>
98 EncryptMethod
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108

HeartBtint

=) Hajuune

ﬂOHyCTI/IMbIe SHAYCHUSA

int

IIpumeyanue

WuTepBan oXuOaHWsS TOPTOBBIX COOOmeHWH mim cooOmennit HeartBeat. Mpu
3HaueHuu nona HeartBtint BHe AnanasoHa 1 ... 60 (CeKyHA) KAUEHT Nonyuut
coobweHue Tuna Logout (35=5) ¢ TEKCTOBbIM ONUCAHUEM OLLUUBKMU.

141

ResetSeqNumFlag

Boolean Y' (Ja)
'N' (Her)

Wuaukatop, yKa3bplBAIOIIMK JO/DKHBI JIH 00€ CTOPOHBI COPOCHUTH CUCTYUKU
coobmennii. [To ymomuanmro "Het"

554

925

Password

NewPassword

O*

String

String

[Mapomns nonp3oBaterst. (MakcMmanbHasa gavHa — 8 cMMBOJIOB)

Ha MOEX none AansetcA 065A3aTe/IbHbIM K 3aN0IHEHWIO

Hoeswlili napons 0naa SenderComplD(49). (MakcumanbHas 0auHa — 8 cumeos108)
Ecnu ucrone3o8anocb 3mo nose, Mo nocaedyoujue ceccuu  OOsHCHbI
UCnos16308ams YKA3aHHbIU 8 OGHHOM r0s1e Naposs 8 nose 554.

BaxcHo! JocmynHo monbKo 05 cepsuca MFIX Trade.

1409

6867

SessionStatus

CancelOnDisconnect
(COD)

int ‘0’ (Ceccus akmusHa);

‘3’ (Hoswlli napons He
yoosnemesopaem
YCMAHOB/IEHHbIM MPABUAAM
b6e3onacHocmu)

String A’

Cmamyc 3anpoca HaA CcMeHy napoas. Mcnone3syemcs 8 COOOWEHUsX,
ceeHepupoB8aHHbIX cucmemoli 8 omseem Ha Logon(A) 8 Komopom yKasaH
NewPassword(925)

3ameyaHue: ecau Hoabili Napoab He npuHAM cucmemoli (cepeep sepHyna 1409=3),
mo 8 nocnedyroujux ceccusx 8 coobuweHuu Logon e none 554 cnedyem
ucrnosb6308ame rpedsbidywuli ycrnewHo ycmaHosseHHbIl naposs.

Cepsuc Cancel on Disconnect (COD) asmomamu4ecku cHumaem 30f8KU
nonesosameneli npu OOCMUMEHUU BPEMEHHO20 0po2ad HeakmusHocmu,
OMKAYeHUU unu rnomepe coeduHeHusa ¢ Topzosoli cucmemod, FIX cepsepom,
nomepeli e2o pabomocriocobHocmu.
COD moxem 6b6imb ycmaHoeneH npuHyoumessHo 8 pexcume BKJ/1 unu BbIK/1 Ha
OCHOBAHUU PACMOPAXEHUA PUPMbI-yYACMHUKA Mopeos uau no 8vlbopy Ha
amane asmopusayuu.
Ecnu cepsuc COD npuHyoumesnsHO ycmaHossneH 8 pexcume BK/1 uau BbIK/I:
e [lone 6867 He snusem Ha cepsuc COD. Omsem Ha Logon(A)
b6ydem codepxams 8 Text (58) coobujeHue 06 ouwiubKe,
C8A30HHOU C OMKA30M uameHUmMs cocmosaHue cepsuca COD.



ﬂonycranle SHAYCHUSA HpnMeanne

)
=
=
=
=
<

s

Ecnu cepsuc COD ycmaHaenusaemcs no e8vibopy (He noddepixcueaemca 6
Hacmoswee spems):
e Ecnu none (6867=A) npucymcmayem 8 coobujeHuu Logon(A),
mo cepsuc COD Agasemcsa akmugupo8aHHsiM 00 cnedyouezo
Logon (A)
e Ecnu none (6867=A) omcymcmsyem 8 nepedaHHom Logon (A),
mo cepsuc COD He akmusupyemcsa

6936 LanguagelD H String ‘R’ (Pycckuli A3bIK) A3bik coobweHuli TC.
B cnyyae ucnonb308aHUs 3moeao noss, omeem Ha Logon (A) 6ydem codeprcameb
E’ (AHenuticku A3biK) 8 Text (58) 00HO U3 criedyowux coobeHul:
"(262) A3biK ycnewHo uameHeH"
"(261) A3bik HedocmyrneH"

"(260) HesepHbili KoO A3bIKa"

<I'pymma «Trailer»> (¢}

3.2. Logout (5)

Coo0l1enne, THUIMUPYIOIIEE WU MTOATBEPKIAIOIIEE 3aBEPIICHUE CECCHH.
[Tons coobmenus Logout (5) onucansl B Tabnume 13.
Tabmuna 13

JonycTumble 3HAYEHHUS IMpumeuyanue

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

58 Text

)
=
=
=
=
]
==
(0]
H

String [IpuunHa 3aBepiIEHUs CECCUU.
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<I'pymma «Trailer»> ‘ (¢}

3.3. Heartbeat (0)

Cooomienue Heartbeat (0) ucnonb3yetcs A71st KOHTPOJISE COCTOSIHUS COSTUHEHUSL.

Ecnu Heartbeat (0) coobienne noceitaercs B otBet Ha Test Request (1) coobuienue, To B mepBom - nose TestReqID (112) nomkHO conepkaTh
unentudukarop Test Request (1) cooOieHus, Ha KOTOPOE OHO SIBJISICTCS OTBETOM. DTO HCIIOIBb3YETCS ISl TOTO, YTOOBI ONPEeTUTh sBisieTcs in Heartbeat
(0) coobmenne orBeToM Ha Test Request (1) coobmenue.

ITosst coobrenust Heartbeat (0) onrcans B Tabsuie 14.

Tabmuna 14
2]
= Jonycrumbie
= v IIpumeyanue
z 3HAYEHUS
=
<Ipymma «Header»> (0] Tun coobmenus = '0'
112 ‘ TestReqlD H String Wnentupurarop Test Request (1) cooGienus, Ha kotopoe Heartbeat (0) sBisiercst oTBETOM.
<I'pymma «Trailer»> O ‘ ‘

3.4. Test Request (1)

Test Request (1) coobmienue BrI3bIBaeT/MHULIMUpPYET/3anpammuBaeT Heartbeat (0) cooOmienne ¢ mpoTuBOmoia0xkHOM cTopoHbl. Coobiienue Test
Request (1) mpoBepsieT mopsAKOBBEIE HOMEpa MM MpoBepsieT cocTosiHue coenamnenus. Ha Test Request (1) cooOmienne mpoOTHBOIONOKHAS CTOPOHA
otBeuaer Heartbeat (0) coobmienuem, B kotopom TestReqID (112) — upentudukarop (1) coobuienus. ITons coodbmenus Test Request (1) omucansl B
Tabmie 15.

Tabmuma 15

HOHyCTl/IMbIe SHaAaYCHUA l'[pvmeqaﬂne

Tun cooOmenus = '1'
String ‘ ‘ Wnentuduxarop Test Request (1) cooOuieHus.

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

© oo Hanunuue
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3.5. Resend Request (2)

Cooobmenue Resend Request (2) ucrionb3yeTcst A1si ”HULIUHUPOBAHKSI TIOBTOPHOMW IMEPEChUIKH COOOIIEHHI. JTa (DYHKIUS UCTIONB3YETCS B CIyYasX,
ecii OOHAPYKEHO PACXOXKICHHE B MOPAAKOBBIX HOMEPAX COOOIICHUI WK Kak (QYHKIHUS mpoliecca nHumanu3anuu. [loms coobmienust Resend Request
(2) onucansb B Tabamie 16.

Taonuua 16

JonmycTtumble 3HAYEHHUS IIpumeuyanue

)
=
>
=
=
]

=

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

7 BeginSeqNo o SeqNum Howmep mepBoro cooOieHust, KOTOPOe Hy>KHO IOBTOPHO TepeCiiaTh.

16 EndSeqNo o SeqNum Howmep mocnenHero coo0meHst, KOTopoe Hy>KHO IOBTOPHO TIEPECIIaTh.
Ecin Hy»HO 3aIpOoCUTB IIOBTOPHYIO IEPECHUIKY OJHOIO COOOIICHUS, TOrIa
BeginSegNo (7) = EndSeqNo (16). Eciii Hy»HO 3apoCHTh BCE MOCICAYIOLINE
COOOIIeHNsT, HAYMHASI C OIpeAeeHHOro Homepa, Toraa EndSegNo (16) = '0°

(Tmoxa3pIBaeT OECKOHEYHOCTH).

<I'pynmna «Trailer»> o

3.6. Sequence Reset (4)

Coobenune Sequence Reset (4) uMeeT CIeayOIIUe PEKUMBIL:
e Pexum 3anonHenus mpo6enoB (ucmonb3yercs noiae MsgSeqNum);
e Pexum cOpacbiBanus cueTdynkoB (mosie MsgSeqNum UTHOpUpPYETCs).
Pesxxum 3amonHenus npodenos (Gap Fill mode) ucnonb3yerces kak oTBet Ha coobrenre Resend Request (2) B ciydae, eciid OJHO WM HECKOJIBKO
COOOMICHUH TOJIKHBI OBITh TIPOITYIIEHBI TOTOMY, YTO:
e Ha mpoTshkeHnHn HOPMAaJbHOTO TpoIiecca MOBTOPHOM MOCBUIKH OTIIPABIISIONIAsE CTOPOHA MOXET BHIOPATh «HE OTHPABIATH COOOIIECHHS
(Hampumep, eciiu 3asiBKa HE aKTyalbHA),
e Ha nmpoTrspkeHHH HOPMalIbHOTO TMPOIEcca MOBTOPHOW MOCHUIKH MPOMYCKAIOTCS HOMEpa aJMUHHUCTPATHBHBIX COOOIICHHUU (HAmpumep,
Heartbeat (0), Test Request (1)).
GapFillFlag (123) field = "Y" — cBUAETENBCTBYET O TOM, YTO HUCIIOJIB3YETCS PEIKUM 3alOTHEHHsI IPOOEITOB.
Pexum cOpaceiBanust cueturkoB (Reset mode) onucan B pasaene C6poc mopsKOBEIX HOMEPOB COOOIICHHUA.



http://btobits.com/fixopaedia/fixdic44/message_Resend_Request_2.html
file:///C:/Users/Strikovskij/AppData/Local/Temp/7zO8DAFFA94/public_fix44_interface_in_russian_v_4_6.docx%23Таблица13
http://btobits.com/fixopaedia/fixdic44/message_Sequence_Reset_4.html
http://btobits.com/fixopaedia/fixdic44/message_Resend_Request_2.html
http://btobits.com/fixopaedia/fixdic44/message_Heartbeat_0.html
http://btobits.com/fixopaedia/fixdic44/message_Test_Request_1.html
http://btobits.com/fixopaedia/fixdic44/tag_123_GapFillFlag.html
file:///C:/Users/Strikovskij/AppData/Local/Temp/7zO8DAFFA94/public_fix44_interface_in_russian_v_4_6.docx%23seq_reset

ITons Sequence Reset (4) coobmieHus onvcansl B Tadbmuie 17.

Tabmuma 17
= JonycTuMble 3HAYEHUST Ipumeuanue
=
<I'pymma «Header»> O Tun coobmenus = '4'
123 | GapFillFlag H Boolean Y (Pexum 3anonHeHus |~ VIeHTU(UKATOp, KOTOPBIN MOKa3bIBACT JAOJDKHO I coobiieHue Sequence Reset
npobesioB (ucmonb3yercs mosie  (4) 3aMeHsTh/3aMelarh aJIMUHUCTPATUBHBIC WM COOOIICHHS OW3HEC YPOBHS,
MsgSeqNum)) KOTOpBbIE HE OYIyT MOBTOPHO MEPECHUIATHCS.
‘N'  (Pexxum  cOpacwIBaHMs
cueTunkoB (mose MsgSeqNum
UTHOPHUPYETCS))
36 NewSegqNo (0] ‘ SegNum HoBb1ii mopsAKOBBII HOMED.
<I'pymma «Trailer»> (¢}

3.7. Reject (3)

[Tepenaercs B 000uX HampaBlIeHUSX. YKa3bIBaeT HA HEBEPHO MEpeIaHHOE UM HEIOMYCTUMOE COOOIIEHHE CECCHOHHOTO YPOBHS, IPUILIEAIIEe OT
MIPOTHUBOTIOJIOKHOW CTOPOHBI.
[Tepenaya 3Toro COOOIIEHUSI CUTHATTU3UPYET O CEPhE3HOM olMOKe B coOmoAeHnH crienmpukanuu. Hanpumep, 0 He3armoIHeHHOM 0053aTeIbHOM
nojie coobmenwust. [Toms coobmmenus Reject (3) onucanst B Tabwie 18.

)
=
>
=
=
<

o

Tabnuma 18

I[Ol'lyCTI/lMl)le SHAYCHUSA HpuMeanne

<I'pymma «Header»>

45

371

RefSeqgNum

RefTaglD

o O

T

SeqNum

int |

Tun cooOuenus = '3
MsgSeqNum (34) oTtkioHsIEMOrO
COOOIICHHS.

Ter HEKOPPEKTHOTO MOJISL.
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)
=
>
=
=
]

=

HOIIyCTI(IMLIe SJHAYCHUA

ITpumeyanue

372  RefMsgType H

String(10)

MsgType (35)
CcOoO001IeHHs.

OTKJIOHAEMOT O

373  SessionRejectReason H

58 Text H

<T'pymma «Trailer»> (0]

int

String

'0' (HexoppeKTHBIN Ter)

'1' (ITpomy1eHO 00s3aTEIBHOE TOJIE)

'2' (Ter He ompeeieH It COOOIICHUS TAKOTO THTIA)

'3' (HeonpeaeneHHBII TET)

'4' (3HaueHUEe OIS STOTO Tera He YKa3aHo)

'5' (Yka3aHO HEKOPPEKTHOE 3HAYCHHUE IJIS 3TOTO Tera (3Ha4YeHNE BBIXOIUT 3a
JIOITYCTHAMBIC TIPEIEIbI))

'6' (HexoppekTHBI (popMaT JaHHBIX JUI 3HAYCHU)

'7" (IIpo6aems! pacmdpoBKN)

'8' (ITpo0IeMBbI MO IITHCH)

'9' (TIpo6semsr ¢ ComplD)

'10" (ITpo6IeMBbI ¢ MPaBUIILHOCTHIO/TOYHOCTEIO SendingTime)

'11' (HexOppeKTHBI THIT COOOIICHNS)

'12' (ITpo6aemsr ipu Banuaaru XML)

'13' (Ter BcTpeuaercs GoJibIe, YeM OIHH pas3)

'14' (Tern onpenencHbl He B COOTBETCTBYIOIIEM TIOPSIIKE)

'15' (ITostst rpymIBl ONpeiesIeHb! HE B COOTBETCTBYIOIIEM ITOPSI/IKE)

'16' (HempaBmiIbHO paccYMTaHO KOJINYECTBO 31eMenToB B rpyrme (NumlInGroup))
'17' (3HaueHust 10151, y KOTOporo Tur He "data", coaepKuT pasaenireb)

'99' (Ipyroe)

HpanHa OTKJIOHCHHUSI.

CTpoKa ¢ TeKCTOM,
OOBSCHSIOLIMM PHYMHY OTKa3a.




4. CueHapum ycTaHOBIeHUA n cbpoca ceccum

4.1. YcTtaHOBKa coeaAnHeHus

Jns ycranoBku FIX coenunenus ¢ cepsepom MFIX Trade FIX-kiueHT qoimkeH oTipaBuTh coodiienne Logon (A), B KOTOPOM yKa3aHbI JIOTHH U
napoib (SenderComplD u Password) k Toprooit Cucteme. Eciiu coobmenue Logon (A) koppektHoe u Toprosast Crucrema aBTOpr30Balia MoJIb30BaTeds,
cepep MFIX Transactional ormpasnser FIX kimuenty orBerHoe Logon (A) cooOrienne, KoTopoe moarBepxkaaeT ycraHoBky FIX coemumnenms. Kax
MPaBUJIO, 3TOT MpoIecc 3aHUMaeT 10 5 cekyHa. [locne saToro aknenrop u naUmarop FIX coennnenust CHHXpOHU3HPYIOT CBOU COOOIICHUS IIOCPEACTBOM
MIPOBEPKHU MOpsAaKOBbIX HOMepoB (MsgSeqNum (34)) nepea TeMm, Kak OTIPaBUTh KaKoe-HUOYb COOOIIEHHE.

Ecim coobmenne Logon (A) He koppektHoe wiam eciu ToproBas Cucrema HE aBTOpH30Bajia TOJb30BaTens, Toraa cepeep MFIX
Transactional3akpeiBaeT coerHeHHE, HE OTIPABIISISI HHKAKUX OTBETHBIX COOOIICHHIA.

IHpumeuanue:

Kaotcowtit noeswtii mopzoewtit 0env FIX knuenm oonxncen omnpagname cooouwenue Logon (A) ¢ nopaokoevim nomepom 1. Kaxcowit paz npu
noemopnom nookrouenuu k cepsepy MFIX Transactional ¢ meuenue ona FIX knuenm oonscen omnpaename cooowenue Logon (A) ¢ nopaoxosvim
HOMepoMm, Komopblil 601buie Ha 1, uem y nocieonezo cooduieHusa 8 UCxXooauiem Joze.

Ecnu FIX knuenm nowném cepeepy cooomenue L.ogon (A) ¢ gprazom ResetSeqgNumFlag="Y’, mo on ne noayuum omuemsr Execution Report
(8), omnocawueca K codvimuam, RPOU3OULEOUIUM 00 YCMAHOBICHUS CECCUU.

4.2. MexaHN3M nepeoTnpaBKnN COOOLEHUN

B npornecce nHnnmanuzanum uim nocie toro, kak FIX coenuHenne Obl10 HEOXKHUIAHHO Pa30pBaHO, MOXKET BO3ZHUKHYTh CUTYyallls, KOTAa OJIHa U3
cropoH (uau cepsep MFIX Transactional uiau FIX kinenT) monydaet cooOIeHue, y KOTOPOro MopsAKOBbIM HoMep 00JIbIiie, ueM okuaaetcst. OKuaaeMbIM
MOPSAKOBBIM HOMEPOM BXOJSIIET0 COOOLIECHUS CUUTAETCS TakoW, KOTOpBIA Oosblie Ha 1, yeM y mocjeHero cooOmeHust BO BXoAslleM jore. B atom
clly4ae CTOpOHa, OJy4YMBIIas TAKOE COOOIIEHNE TOJIKHA MHUIIMHPOBATh MEXaHNU3M NIEPEOTIPaBKH, OTIIpaBuB coobiienne Resend Request (2), B koropom
JOJDKeH OBITh yKa3aH Juamna3oH MOPSAIKOBBIX HOMEpOB mpomnyineHHbIX coobmenuii (BeginSeqNo, EndSeqNo). Hampumep, nopsiikoBelii HOMep
nocjeaHero moxydenHoro FIX kiareHToM cooOIIeH s 10 TOTEPH CBA3M POBHO 5, a mociie BoccTaHOBIeHHS ¢Bsi3H, cepBep MFIX Transactional mpucian
cooOmieHne ¢ nopsaKkoBsiM HomepoM 10. 3T1o 3HauuT, uto FIX KianeHT nponyctun/motepsii ¢ 6 mo 9 coobimenus. /g nomyyenus stux coodmenuit FIX
KIHEHT JoipkeH chopmupoBats Resend Request (2) coobmienrne ¢ BeginSeqNo (7) = 6 u EndSeqNo (16) = 9.

KonnuecTBo 3ampammBaeMbIx cooOIeHNH B 3anpoce He MokeT npeBbimath 2000.



Ecnu ogHa U3 cTOpOH mosyymiia COOOIIEHNE C YCTAaHOBJICHHBIM WM He3anoidHeHHbIM (rarom PossDupFlag, y xotoporo nopsakoBsiii HOMep
MEHbILIE, YeM OXXKHJAEeTCs, TO 3TO CBUJAETEIBCTBYET O CEpbe3HOM ommOke. B 3TOM ciydae peKOMEHIYyeTCsl 3aKpbITh CECCHIO UM OOpaTUThCS K
aJIMMHUCTPATOPY.

4.3. TpoBepka coctossHuA FIX coeguHeHunn

CooOmenne Heartbeat (0) ucnonbiyercst uis Monutopunra cratyca FIX coemuHeHus u omnpeneieHusl MpoOeioB B MOPSAIKOBBIX HOMepax
COOOIIIEHUH, HAIIPUMED, B CITydae MOTePU BXOISIINX CO00meHui. B mepro HeakTHBHOCTH, T.€. eciiu B FIX ceccuu He OBbIII0 OTIPABIICHO HUKAKHUX JAHHBIX
Ha MPOTSHKEHUH omnpeaeneHHoro unrepBana Bpemenu (HeartBtlnt (108), 3amannoro B cekynpaax), To FIX mpunoxkenue dbopmupyer u oTmpabiser
MIPOTUBOIIOJIOKHON CTOpoHE coobmeHue Tuma Heartbeat (0), 94TOOBI MpPOBEpUTH CTATyCc coenuHEHUs. [IpoMeXyTOK BpeMEHH, 4epe3 KOTOPBIi
nepuoanyecku Gopmupyercs Heartbeat (0) coobrenue, onpenensercs FIX knuernrom B Logon (A) coobrennu (rmosie HeartBtInt (108)). ITpu stom MFIX
Transactional momxen ckonupoBaTh 3Hadenue HeartBtInt (108) mosist ¢ Logon (A) cooOrieHust u BepHYTh ero B otBeTHOM Logon (A) coobmieHun. D10
3HAYUT, YTO UHUIIUATOP U AKIETITOP CECCHH JIOJDKHBI UCIIONB30BaTh OJIHO U TO ke 3HaueHue HeartBtInt (108).

Ecnu unnnuatopy Heartbeat (0) cooOrieHust He MPUXOAUT B OTBET HU OJIHO COOOIIECHHE HA MPOTSHKEHUHU OIMPEICIIEHHOTO MPOMEKYTKA BPEMEHH
(HeartBtInt (108), 3ananHoro B cekyHaax + "HEKOTOpoe MpuemMiIeMoe BpeMs nepenadn'), Toraa oH aonkeH cpopmuposats Test Request (1) coobiienue.
Ecnmu u Ha Test Request (1) cooOmienne He moiydeH OTBET B T€UEHUE ompezeneHHoro nepuoaa Bpemenu (HeartBtInt (108), 3amanHoro B cekyHumax +
"HEKOTOpoe MpueMiIeMoe BpeMst repeaun'), Torjaa CYMTaeTcsl, YT0 COeIMHEHNE OTEPSHO U HYKHO MPEANPHUHUMATh BOCCTAHOBIISIOLINE MEPHI.

4.4. COpoc nopsaKoBbIX HOMEPOB COOOLEeHNN

Kaxnpiii nens nepen Hayanom toprosoro nHs MOEX aBromaTtnuecku cOpachiBaeT MOPsIKOBbIE HOMEpa COOOIIEHUH. DTO 3HAUUT, YTO KaXKIbIN
HOBBIH JIeHb MOPSAKOBBIE HOMEpa COO0IEeHNI HaunHatoTes ¢ 1.

B teuenue Toprosoro aus FIX kineHT MoXeT 3apocuTh cOpoc MOPSAAKOBBIX HOMEpoB coobuieHnit (MsgSeqNum (34)) ¢ momoIipio cooOIeHus
Logon (A) ¢ ycranosnenasiM (iarom ResetSeqNumFlag (ResetSeqNumFlag = Y). Pexomenayetcst epes cOpocoM MOPSIIKOBBIX HOMEPOB OTIIPABUTH
coobmrenue Test Request (1) u moxxnathest orBeTHOrO Heartbeat (0) coobuieHrs. 3To BBIMOIHIETCS HHUITMATOPOM JJISl TOTO, YTOOBI yOIUTHCS B TOM, UTO
OH TIOJTYYHJI BCE OTITPABJICHHBIE €My COOOIIEeHHUsI, T.€. HU OJHO cooOtenus He mpormyiieHo. [Tocie nomyuenus orBetHoro Heartbeat (0) cooGmenust FIX
KIIMEHT oTmpaBisieT coobmenue Logon (A) B 3Ty ke ceccuto C MsgSeqNum (34) = 1 u ResetSeqNumFlag (141) = "Y'. MFIX Transactional momxken
OTBETUTH TakuM ke cooOmenueM Logon (A) ¢ MsgSeqNum (34) = 1 u ResetSeqNumkFlag (141) = 'Y'. [locie sToro cOpoc MOPSAKOBBIX HOMEPOB
CUMTAETCs YCHEIIHO 3aBEPIIEHHBIM M KaXKI0€ MocleaAyoliee COOOIeHNe OT JIt000H U3 CTOPOH OyJIeT UMETh MOPSIKOBBII HOMEp 2.

Ha npotsoxkenun toproBoro nHsi, B ciydae, ecniu MFIX Transactional He MOXXeT KOPPEKTHO MOBTOPHO OTIPAaBUTh MPOIMYIIEHHbIE KIUEHTOM
cooOmieHusi B orBeT Ha Resend Request (2) coobuienue, Hanpumep, B ciaydae, €ClIy MPOU30IIeN cO0if 1 HEKOTOphIE MOTEPSHHBIE COOOIIEHUS Heb3s



BoccTaHOBUTH, Toraa MFIX Transactional mpeniaraer yBeaIuuuTh MOPSIKOBBIH HOMEP COOOIEHHH (C BO3MOXHOMN MOTEpPEH JaHHBIX) U MPOJOIDKHUTH C
Hero, T.e. popmupyeT coodmenne Sequence Reset (4) ¢ GapFillFlag (123) = N (Sequence Reset) u NewSeqNo (36) = <HOBBI TOPSIAKOBBIN HOMEP™.

Ilpumeuanue:
Ecnu knuenm unuyuupoean 3anpoc copoca nopAaOKoGvblX HOMEPOE 6 MmedyeHue Mmop2o6020 OHA, Mo 6ce HaxkonjaenHvie cepeepom MFIX

Transactional u ewe ne oocmasnennvie coodbwenus ne 6yoym 00cmaes/ieHvl KiueHmy.

4.5. 3aBepuweHue FIX ceccumn

Koppektnbim 3aBepiennem/3akpeitueM FIX ceccun cunraercs oomen Logout (5) coobmieHusMu MKy MHUIIMATOPOM U akienTopom. Jpyrue
CTIOCOOBI 3aKPBITHS/00PhIBA CECCHU JOJDKHBI PACCMATPUBATHCS KaK HEKOPPEKTHBIE U TaKHE, KOTOPhIE IPUBOIST K OIIHOKE.

Pexomennyercs nepen ornpaskoii Logout (5) cooOmieHust yOeauThest B TOM, YTO HH OJIHO COOOIIEHHE HE IOTEPSIHO M HE TpoItyIieHo. i 3Toro
MHUIIMATOP 3aKPBITHS ceccuu otnpasisier coodmenne Test Request (1) u xner orBeTHoro Heartbeat (0) cooOmienust.

[lepen Tem, kak pa3opBaTh COCAMHECHUE, WHHIIMATOP 3aBEPILICHHS CECCHM JOJDKEH IMOJ0XKIaTh noArBepxkaaromiee Logout (5) coobmenue ot
aKnenTopa. JTo JaeT BO3MOKHOCTh aKLENTOPY YOeAUTHCS B OTCYTCTBHH IOTEPU COOOMICHUI WIIM BBIMOJHUTH 3aIPOC MEPEOTIPABKU MPOMYIICHHBIX
COOOIICHUH, ecli ATO HeoOXoauMo. Ceccrst Tak)Ke MOXKET ObITh 3aBEpIICHA, €CIIM Yepe3 COOTBETCTBYIOIIHI IIEPUO]] BPEMEHU aKIIEITOP HE MPUCIIAT OTBET
Ha Logout (5) coobmienue.

[Tocne ornpaBku Logout (5) cooOmieHus, WHUIMATOpP 3aBEpIICHHS CECCUU HE JOJDKEH IOChUIATh HHMKAKOTO COOOLICHHUS TOKa AaKIeNnTop
3aBEepIICHUS CECCUU HE MOMPOCHII 3TO ClIeNaTh mocpeacTBoM coobieHus Resend Request (2).

4.6. TMMepeycTaHoBKa ceccuu nocne c6os

HmeroT MecTo clieayronye MexaHu3Mbl IepeyCTaHOBKH CECCHU:
1. Ecnu npu pa3pbiBe CBSI3U HE MPOU3OILIO MOTEPH JIOTOB HAa CTOPOHE KIIMEHTA, TO JJIs BOCCTAHOBJICHHSI CECCHH H TTOJy9YEeHUsS] COOOIICHNUH,
HAKOIJICHHBIX Ha CEpBEpE, PEKOMEHIyeTCs ClIeAyIolIast MOCIe10BaTeIbHOCTh AHCTBU:
a. OrmpaButh Logon (A) cooOuienue ¢ nopsinikoBbiM HoMepoM (MsgSeqNum (34)), koTopslil 6onbiie Ha 1, yeM y HocienaHero
COOOIIEHHUS B UCXO/IAIIEM JIOTE;
b. Ecmu B orBer monyuero Logon (A) coobienue ¢ mopsakoBbiM HoMepoMm (MsgSeqNum (34)) Gosbliie, 4eM 0XHIAeTCsl, TOTIa
oTnpaBuTh Ha cepBep Resend Request (2) cooOrenue C ykazaHHeM IUana3oHa MOPsIKOBBIX HOMEPOB IMOTEPSIHHBIX COOOIICHHI.
c. CepBep OTIIPABHT KIMEHTY BCE COOOIIEHUS M3 YKa3aHHOTO AMAIa30HA MOPSAKOBBIX HOMEPOB H MPOJIOJDKUT HOPMAITEHYIO padoTy.



2. Ilpu BOZHMKHOBEHUU CEPHE3HON OIMOKH, MPUBOASIIICH K YACTHUYHON WM MOJTHOW MOTEPE KIMEHTOM JIOTOB, PEKOMEH/IyETCsl HCIIOJIb30BaTh
CJIETYIOIINI CITIOCOO BOCCTAHOBIIEHUSI CECCHUMU:

a. Ormpasutsk Logon (A) coobmienue, B koropom MsgSeqNum (34) = 1;

b. Ecmu B otBet monyueno Logout (5) coobmenue ¢ Text (58) = “MsgSeqNum too low, expecting X but received Y”, Tora oTrpaBuTh
Logon (A) coobuienue, B koropoM MsgSeqNum (34) = X.

c. OrtmpaButh Ha cepBep coobmienne Resend Request ¢ ykaszaHueM auana3oHa MOPSAKOBBIX HOMEPOB MOTEPSHHBIX COOOIICHHIA.
KonunuecTBo coobiienuii B 3ampoce He MOKET ObITh OoJibie 2000.

d. CepBep OTHPABUT KJIMEHTY BCE COOOIICHUS M3 YKA3aHHOTO JAMaIa30Ha MOPSIKOBBIX HOMEPOB U MPOIOIKUT HOPMAIIbHYIO paboTy.

3. Ilpu vepoctynnoctu cepBepa FIFO MFIX Trade Bo3aMOXHBI clieqyrOIIKe CIocoObl MPOA0IKEHUS TOPTOBIIH:
a. YcranoButh FIX ceccuto ¢ moObiM cepBepom u3 cepsuca MFIX Trade, ucnions3ys napamerp SenderComplD otkitouunBiieiics
ceccun FIFO MFIX Trade. Pekomennyercsa noakitodarbes ¢ ¢guarom 141=Y u nopsaKoBBIM HOMEPOM COOOIIEHHS PaBHBIM 1.
Bo3moxHBIe TOTEpSHHBIC JAHHBIE O 3asBKaX U CAEIKAaX MOTYT OBITh BOCCTaHOBIICHHI ¢ romoisio cepsuca MFIX Drop Copy
b. Osxwunmate BoccTaHoBieHUs noctynHocTd cepBuca FIFO MFIX Trade. Bpemst BOCCTaHOBJICHHUS HE JOJIKHO MPEBBINIATH 5 MUHYT,
MIPUYEM OKUAEMBIM MOBEJCHUEM SIBIISIETCS BO3MOKHOCTD MTPOJIOJKUATH MPEPBAHHYIO CECCUIO 0€3 MOPETH JTaHHBIX.
c. TlommepxuBaTh akTHBHBIMHU «oxpaHHbie» FIX ceccuu mms cepsuca MFIX Trade u nmepekimtoyats TOPryr aKTHBHOCTh Ha HHUX JI0
BpeMeHu Bo3oOHOoBNeHuUs cepuca FIFO MFIX Trade.
4. Tlpu HenoctymHoctu cepBepa MFIX Trade HyxHo:
1. TloakmounThes K apyromy cepepy MFIX Trade;
2. TlpomomxkuThk paboTy cepBepOM B COOTBETCTBUHU C M. | HacTOsIIEro pasjaena.

Ilpumeuanue:

e TlapameTphl OAKIFOUYCHHUS] KO BCEM CepBepaM cepBHca yKa3zaHbl Ha WeD caiite MockoBckoii 6upiku. 3a TOMOTHUTEIbHON HH(pOpMAaIIHei
HeoOxoauMo obpamiatbes 1o aapecy help@moex.com.

e Cepsuc FIFO MFIX Trade paboraer Ha eTUHCTBEHHOM CepBEpe C CIMHCTBEHHBIM aKTUBHBIM MOJKIIOUCHUEM MO CETH. ITO HEOOXOAUMO
s obecriedeHus: cooTBeTCTBUSI ero paborel mpuHimmy FIFO. OTka3oycTOHYMBOCTE cepBHCAa OOECIIEYMBACTCS Yepe3 BO3MOKHOCTH
yCTaHOBIICHHS TOTEpsSHHBIX ceccuid Ha cepuc MFIX Trade, a Taxke HanuyueM pe3epBHOTO 0OOPYIOBaHUS C KOPOTKUM BpEeMEHEM
MEPEKITIOYCHUSI.

e Cepeucet MFIX Trade Capture m MFIX Drop Copy paboraroT Kakaslii Ha IMape HE3aBUCHUMBIX cepBepoB. Jlms obecredeHus
OTKa30yCTOMYMBOCTH HACTOSATEIILHO PEKOMEHAYETCsl yCTaHABIMBATH MOAKIIOYEHUS OJJHOBPEMEHHO K JIBYM 3K3EMILIIpaM CepBUCa, YTOObI
COXpPaHHUTh BO3MOYKHOCTH ITOJTyYEHHS TAHHBIX TIPY HEIOCTYITHOCTH OJTHOTO M3 HHX.



mailto:help@moex.com

5. CepBucbl MFIX Trade u FIFO MFIX Trade

5.1. Coo0LeHus OT KNIMeHTa K cepBepy

<Fpymra«Header> o
37 | Orderlb O* | String
11 Clordib HE  String
<Fpymaa«TFratlep> o

5.1.2 New Order - Single (D)

Cooo6menre New Order - Single (D) ucrons3yercs s pa3MEIIeHUs] HOBOM 3asiBKH.
ITosst coobrenust New Order - Single (D) onrcansr B Tabmwmie 20.

Tabmuma 20
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<Ipymma «Header»>

ﬂOHyCTI/IM]’Ie SJHAYCHUA

ITpumeyanue

Tun cooOmenus = 'D'

11 ClordID

oo Hannuune

String (20)

YHUKaIBHBIHA MOJIb30BATEIILCKUN uACHTU(HUKATOP 3as1BKH,
YCTaHOBJIEHHBIH TOPrylOIIEH OpraHu3allMed WIH HHBECTOPOM,
MHTEPECH KOTOPOTO MPEICTABISACT TOCPEAHNIECKAst OPTaHU3aIHL.
IIpumeuanne: comepKUMOE 3TOTO TIONS 3aHOCHTCS B II0JIE
BROKERREF 3asBku B Tabmunax ToproBoit Cuctemsl. YTOUHSHTE Y
cBoero Opokepa hopMaT TaHHOTO MOJS B COOTBETCTBHH C MPaBUIAMU
Opokepa.

IMpumeuanue: Ecnu 3anpocst New Order Single (D) unu Order Cancel/
Replace Request (G) mmu Order Cancel Request (F) mpuxomst ot
oaroro u toro xe SenderComplD B KOpoTKHit MPOMEKYTOK BPEMEHH,

TO UX 00pabOTKa MPOU3BOIUTCS CHHXPOHHO Ha yuacTtke FIX cepsep —
PO TOPrOBOIM CHCTEMBI: MOCJIEAYIOIIUIA 3ampoc HE OTIPaBISIETCS
noka He OyJeT MoJydeH OTBET Ha MpPEeIIEeCTBYIOMIMI 3ampoc.
Tunugaoe Bpems 0XKHMIaHHSA OTBeTa cocTaBisgeT 250 MHKpPOCEKyHI,
OJTHAKO MPU ITOM MEXIy BPEMEHAMH JIOCTaBKH IPHKA30B B SJPO
BO3HHKACT MPOMEKYTOK NPUMEPHO TaKOW >K€ BeIHYWHBL s
YCKOPEHHsI JOCTaBKM HECKOJBKHX COOOLIEHMH 1O sapa TOProBOH
CHCTEMBI PEKOMEH/yeTCsI MCIIONb30BaTh Heckoubko FIX ceccuii u
n30eraTth OTHPAaBKH 4Yepe3 OJHY CECCHIO NPHKA30B C MHTEPBAIAMH
Mexay HUMH MeHee 300 MUKpOCEKYH/I.

<Ipymra «Parties»>

CropoHnsl 3asBKH. OOBIMHO COEPKUT KO KIINCHTA.

Ipumedanne: Cremyer mepenaBaTh KOJX KIMCHTa TOJNBKO IS
KIMEHTCKUX c4eToB Opokepa. Kon KimeHTa Ui COOCTBEHHOTO cUeTa
Opokepa OyJaeT MPOMTHOPUPOBAH TOPTOBOM CHCTEMOW M He Oyner
nepeza B coobrennsix Execution Report, kpome mepBoro cooOIeHHsI
JIJIST DTOM 3asIBKH.

1 Account

0*

String (12)

TOpFOBBIfI CUCT, B CUCT KOTOPOI'O MOJAACTCA 3asiBKaA.
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111

MaxFloor

)
=
=
=
=
<
=

Qty

IIOHyCTI/IMI)Ie SJHAYCHUA

ITpumeyanue

MaxkcuMalibHOe KOJIMYECTBO JIOTOB B IpefeiaXx oObeMa 3asiBKH,
KOTOpOe OyZHeT MoKa3aHo Ha Guprke B JIF000i MOMEHT BpeMeHH (s
3asBOK THIIa AicoOepr).

526

SecondaryClOrdID

String(12)

Copnepxxumoe storo mois 3aHocurcs B moine EXTREF 3asBku B
tabnuax Toprosoit Cuctemsl. YTOUHSHTE y cBOEro Opokepa popmar
JAHHOTO II0JIsl B COOTBETCTBUY C MPaBHIIaMH OpoKepa.

386

NoTradingSessions

O*

NumInGroup

1 (0oun snemenm 6 epynne)

KonuuectBo anementos B rpymie TradingSessionIDs. I'pyrina qomkHa
COJIepIKaTh OJIMH 3JIEMEHT, HHa4e 3asBKa Oy/IeT OTKJIOHEHA.
TIpumeyanue: moiist 386 u 336 006pa3yrOT IPYIIILY U TOJDKHBI CIICIOBATh
B COOOIIEHNH CTPOTO APYT 32 IPYyroM, MEXIy HUMHU HE JOJIKHO OBITh
HHUKaKHUX JIPYTHX MOJEH.

336

=> TradingSessionID

0*

String(4)

Wnentndpukatop TOproBoil ceccnu. B KkadecTBe HACHTHU(HKATOpa
TOPToBOi ceccum uctonb3yercs pexkxum Topros (SECBOARD).

<I'pynma «Instrument»>

B cocraB rpymmer BxoauT mone Symbol (55), wmaentudukarop
(uHaHCOBOrO  HMHCTpyMeHTa. B  KkadecTBe  uaeHTH(UKAaTOpa
¢unancoBoro nHcTpyMeHTa ucnons3dyercs SECCODE*. FIX cepsep
npoBepsieT, 4To KoMmOMHanus noned 336 um 55 yka3plBalOT Ha
CYILECTBYIOIIMA HMHCTPYMEHT. Eciu COOTBETCTBUSI HE HAWIEHO, TO
3asiBKa OTBepraercs ¢ coobmeHneM 06 ommbdke Unknown Security

54

Side

char

'1" (Tloxymnka)
2" (IIpopaxa

Hanpasnenue 3asBku.

B cmyuae cnmenku mO CBON HMHCTPYMEHTY (BaJIOTHBIM PpBIHOK),
HampaBlIeHHE YyKa3blBaeTCS IO CIHOT cIenke ¢ Oonee MO3THEH
pacueTHO# 1aToi.

60

TransactTime

UTCTimestamp

Bpemst hopMUpOBaHHSI 3TOTO COOOIIEHUS.

<I'pynmna «OrderQtyData»>

O0BeM 3asBKU, BBIpa)KeHHBIfI B JIOTax.

40

OrdType

char

'1" (PerHOUHAST)
2" (JlmmuTHAS)

Tun 3asBku. [Ipumeuanue:
1. PeHOYHBIE 3aBKH «B ayKIHOH 3aKPBITHS» AKTHBUPYIOTCS
BO BpeMsi (ha3bl cOopa 3asiBOK ayKIIMOHA 3aKPBITHSI.
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=

HOHyCTI/IMLIe SJHAYCHUA

‘W' (Ilo cpenHEB3BELIEHHOH IICHE)
(TONBKO 715 POHITOBOTO PHIHKA)

ITpumeyanue

2. PoiHOYHBIE 3asBKM OCTAlOTCS aKTHBHBIMH BO BpEMsI
AYKIMOHOB OTKPBITHS/3aKPBITHs 10 HMX OKOHYaHWs. He
YIOBIETBOPEHHBIE TIOJHOCTHIO PHIHOYHBIE 3asBKU OCTAIOTCSI
AKTHBHBIMU B [IEPHUOJIE TOPIOB II0 IICHE AYKIHOHA 3aKPBITHSI

3. PbiHOYHBIM 3asBKaM, OTIPABICHHBIM BO BPEMs IEPHOIA
TOPrOB II0 IEHE ayKIMOHA 3aKPBITHsI, IPHCBAMBACTCS LICHA
aykupoHa. l[eHa ayKupMOHA HE BO3BPAINACTCS B OTBETHOM
coobmennn Execution Report / New n yka3siBaeTcst TOIBKO
[P MOJIYYCHUH COOOIIECHHS O CHEIKE MO TAKHM 3asiBKaM.

4. B HacrosImiee BpeMs HE TOCTYMHBI PHIHOYHBIE 3asBKH IO
CBOIT HHCTPYMEHTY (BaJIIOTHBII PBIHOK).

5. Hekoropble THIBI 3asBOK MOTYT OBITH 3alpeleHbl [JIs
OMpeIeTICHHOTO MOJIB30BAaTeNs Yepe3 mpasa goctyna Kk TC

423

PriceType

H int

'l' (B mpomeHTax OT HOMHHAJIA)
'2' (3a enuHUIY IEHHOU Oymaru)
'9' ([JoxomHOCTB)

Turr 1eHs! 3asiBKU (TOIBKO TSI (POHIOBOTO PHIHKA).
IIpumeuanne: pis 3asBok PETIO c LIK yka3beiBaercs kak ctaBka PETIO

44

Price

v Price (9)

Ilena 3asBKH, UCHONB3yeTcs Ui JUMHTHOW 3asBkH. lloxe
00s13aTeNbHOE, €CITU 3aJaH0 B 3asiBKe. J{JIsl phIHOUHBIX 3asBOK JOJIKHO
ObITH 3amosiHEeHO 0.

IIpumeuanne: mis pexuma ToproB PEINO ¢ IIK B mone mneHst
ykasbpiBaercs craBka PETIO 1t faHHOTO HHCTPpYMEHTA.

MaxkcuMmaibHas JyIiHA 3TOro mojs — 10 CMMBOJIOB, BKIIIOYas CHMBOJI
JIECSITHYHOM TOYKM. 3asBKM C 1IEHOM, HE COOTBETCTBYIOLIEH
MUHHUMAJIBHOMY INAry IeHbI, OTBEPTaAIOTCS.

5202

TradeThruTime

H | char

dnar npusHaka 3asBKM «B ayKUMOH 3aKpbiTMA». (TOAbKO AnA
$OHA0BOrO pbiHKa, 415 3aABKM B AYKLMOH 3aKpbITUA)




59

TimelnForce

)
=
=
=
=
<
=

char

IlOHyCTI/IM])Ie SJHAYCHUA

'0' (JleticTBUTENIbHA B TCYCHUE JTHS)
'3' (CHATB OCTaTOK)
'4' (T1oTHOCTBIO MM OTKIIOHUTH)

ITpumeyanue

Bpems nelicTBHUs 3asBKH, ONpenenseT, Kak IOJro 3asBKa SBIAETCS
JeiicTBuTensHOU. OTCYTCTBHE 3TOrO IONS HHTEPHPETHPYETCs, Kak
«/JleficTBUTENbHA B TEUEHUE THS.

IIpu sTOoM, ecnm 3asBKa MOJAaHA B MNPEATOPrOBBIA MEPHUON WK B
MOCIETOPrOBBIA IEPUOJ, TO € aBTOMAaTHYECKH BBICTABIAETCS
COOTBETCTBYIOIIUM THUII B TOPrOBOM CHUCTEME, M OHAa TOPryeTcs
COOTBETCTBEHHO I10 LIEHE OTKPBITHS WU MO LIEHE 3aKPBITHS.

168

EffectiveTime

UTCTimestamp

Bpewms aktuBanuu 3asBku, BeipaxkeHo B UTC (Tosbko 11 GOHIOBOTO
PBIHKA).

528

OrderCapacity

char

'P* (puaUMnIAN/T 1aBa)

JledarenbHOCTh (PUPMBL, pa3MECTHBIIEH 3asIBKY.

Komb6unanust: OrderCapacity (528) = 'P' u OrderRestrictions (529) =
'S' mcmonb3yeTcs IS ONpeAeieHHs 3asiBKH MapkeT MeWKepa Wi
CHEHUAINCTA MO IEHHBIM OymaraM (TOJBKO JUIsl (POHIOBOTO PHIHKA).

529

OrderRestrictions

MultipleValueString

'S' ([eticTBoBaTh Kak MapkeT-Meiikep
WIM KaK CIELHaJINCT MO IEHHBIM
Oymaram)

OrpaHudeHust mno 3asBKeE. Moxert coAepKarh Habop
OTpaHUYCHUH/MHCTPYKIMH, Pa3/IeNIeHHBIX POOEIOM.

Kom6unanus: OrderCapacity (528) = 'P' u OrderRestrictions (529) =
'S' ucmosip3yeTcs IS ONpeneNneHus 3asBKM MapkeT Meiikepa win
CICIHAKCTA 110 IIEHHBIM Oymaram (Jy1st YOHIOBOTO PHIHKA).

1090

MaxPriceLevels

int

1 (I1o oonoti yene)

Makcumanvroe KOIUYECmE0 YeHOBbIX YPOsHel O COeNOK NO MOl
3asexe. O3nauaem, 4mo 3as168Ka O0JHCHA MOP2OBAMbCSL NO OOHOU YeHe.
Ecnu none 6 3as6xe ne ykasamo, YUcio yeHO8biX YPOGHEl CUUmMaemcs
HeO2PaHUYeHHbIM.

<I'pymma «Trailer»>

0]

5.1.3

Order Cancel Request (F)

Coo6mienue Order Cancel Request (F) ucrons3yercst 11t OTMEHBI/CHITHS paHee pa3MeNIeHHON 3asiBKH.




[Moxnst coobmmenust Order Cancel Request (F) onucanst B Tabnue 21.
Tabmumna 21

<I'pymma «Header»> (0] Tum coobmenus = 'F'

41 | OrigClOrdID Y String (20) [onp30BaTenbCkuil UACHTH(OUKATOP 3asiBKH, KOTOPYHO HAAO CHATH. Y CJIOBHO
o0s3arenpHOE, ecau He ykaszaH OrderID.

HpI/IMe‘IaHI/IeZ npu 06pa60TKe IprKa3da Ha CHATUC WM HN3MCHCHUC 3asBKH
BO3MOJXHBI CJICAYIOIHUC CUTYalluN:

1. MFIX Trade cepBep Halen COOTBETCTBHE MEXIY yKa3aHHBIM
B 3anpoce OrigClOrdID u Gupsxebim HOMepoMm 3asBku OrderID (37),
wi OupxKeBOH HOMep cooOIleH B 3ampoce. 3ampoc Ha CHATHE
OTHpABISIETCS N0 OHMPKEBOMY HOMEpPY B SIPO TOPIrOBOI CHCTEMBI,
KOTOpO€ TIPOM3BOJMT TIIOMCK AaKTHBHOM 3asBKHM, HOMEp KOTOPOH
COBMNAJaeT C yKa3aHHBIM B 3alpoce Ha CHATHE WIM HM3MEHEHHUe, U
KOTOPYIO paspereHo CHAMaTh JAaHHOMY TI0JI30BATEIIO
(SenderComplD). Eciu 3asBka He HaiijeHa, TO BO3BpalaeTcs OTKa3 ¢
Ko/oM ommOKH 1 TekctoM Trna (219) He HaiineHo 3asBOK AJIsI CHATHS.
Henw3s cummats: 0. Ecnm 3asBka CHSTAa WIM  KMCIIOJHEHA, TO
BO3BPAILIAETCS CTPOKA C yKa3aHUEM CTaTyca 3asiBKH.

2. Ha MFIX transactional cepBepe He HaliieHO OHPKEBOTO
HOMeEpa 3asBKM JUIs ykazanHoro B 3ampoce OrigClOrdID. 3anpoc
OTKIIOHSIETCS ¢ yKasaHueM B mosie Text 58=can't find order (Bcerma Ha
AHTJIUHCKOM SI3BIKE).

3. Ecnu 3ampocel Ha pPErucTpanyio WM W3MEHEHHE / OTMEHY
3asBKH TPUXOIAT OT oaHOro M Toro ke SenderComplD ¢ mambivu
WHTEpBAJIAaMH  BPEMEHH, TO WX  HCIOJHEHHWE  MPOUCXOJIUT
NIOCJIEI0BATEIBHO, U B CHHXPOHHOM pexuMe Ha ydactke oT FIX cepeepa
JI0 sapa TOPrOBOM CHUCTEMBI, TO €CTb IOCJIEAYIOIIMNA IpHUKa3 HE
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37 | OrderlD
11 ClOrdID
54 | Side

60 | TransactTime

<I'pymma «Trailer»>

v

0]

()

0]

0)

String (12)

String(20)

char '1' ([oxynka)
'2' ([Ipomaxa)
UTCTimestamp

OTHPABIIETCS 10 TEX IOP, IOKa KOJOM cepBepa He OyIET MONydeH U
00paboTaH OTBET Ha MpeABIAYIINI Ipuka3. Ecim peructparus HOBOM
WK W3MEHEHHE 3asBKH OBUTO YCIEIIHBIM, TO NpH o00paboTke
TIOCIIEAYIOLIEro TIPHKa3a Ha ee CHATHE MM W3MEHEHHE C yKa3aHHeM
OrigClOrdID Oyner Haiinen OupskeBoil HOMep 3asBKM M 00pabOTKa
npousoiiner no Bapuanty 1. Eciam B peructpaunu HOBOIl min 3ameHe
3asBKU OyJeT OTKa3aHo, TO OMPIKEBOr0 HOMEpa HOBOH 3asBKH He OyneT
n o0paboTka TIOCIEIYIONIEro TIpHKa3a Ha CHATHE WIH 3aMeHy
HECYyIECTBYIOIIEH 3assBKH IIPON30UAET 10 BapUaHTy 2.

BuprxeBoit HOMep 3asiBKH, KOTOPYIO HAaaO CHATH. Y CIOBHO 00S3aTENEHOE, €I
He ykazaHo mone OrigClOrdID (41). Ecmu mone OrderID ompenemeHo, To
saagenne mous OrigClOrdID uraOpHpyeTcs.

CusiTHe 3a1BKH IpyruM Toib3oBareneM (SenderComplD) Bo3MOXHO TONBKO MTPH
YKa3aHUH 3TOTO IIOJIS.

Yuukaneubiii uaeatugukatop cooduienus Order Cancel Request (F) - 3ampoca
Ha CHJTHEC 3as1BKH.

3ameuanue: copepkumoe 3toro mois 3anocutcs B moje UPDORDERREF
3asBKH B Tabnunax Toprosoit CucteMsl

3anpenieHo UCHojib30BaTh CHUMBOJ ‘#° KakK MEpPBbIM CHUMBOJ B CTPOKE MOJIS
CIOrdID (11) ms coobmenunii Tumoe Order Cancel Request (35=F) u Order
Cancel Replace Request (35=G).

IIpu Hanuuuu cumBosa ‘#’ B Hauane CTpokH mousig 11 mpuka3bl Ha CHATHE U
H3MEHEHHE 3asiBKH OyIyT OTBEpraThCsi C OTIIPABKOW OTBETHOTO COOOIIEHHS THTIA
Reject (35=3).

BbI MoJkeTe UCTIONB30BATh 3TOT CUMBOJI B JIFOOBIX JIPYTUX HO3UIHSX STOH CTPOKH,
KpoMe caMOl NepBOii.

HanpasnenHocTs 3asBku. OOs3aT€IbHO B COOTBETCTBHM C HpoTOKosoM FIX.
Urnopupyercs npu oopadoTke.

Bpewms popmupoBanus 3anpoca Ha cHATHE 3asaBKH. O03aTELHO B COOTBETCTBHH
¢ mpotokojioM FIX. Urnopupyercst mpu o6pabdoTke.
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514 Order Cancel/Replace Request (G)
CoobueHune Order Cancel/Replace Request (G) ucnonbsyerca Ana MameHeHWs napameTpos 3aABKM. O6bpaboTka npukasa Order Cancel/Replace Request (G) —
aTomMapHas onepaums, To ecTb Apyrue npuKasbl He MoryT 0b6pabaTbiBaTbCs MeXK Ay CHATUEM UCXOAHOM 3anABKM U perncTpaumein Hosoi. Bpems 06paboTkun cooblieHuns
(spems oxunganua oteeta) Order Cancel Replace npeBbilaeT Bpems 0XXnaaHna oTBETa NPU PErncTpaLLmMm HOBOM 3asiBKM, HO MeHbLLE CYMMapHOTo BpemMeHn 06paboTku
napbl npukasos Order Cancel Request + New order single. CpeaHee Bpems goctaBku npukasa Order Cancel Replace oT KineHTa BO BXO4HYIO odepeab A4pa TOProeoii
CUCTEMbI HE OT/INYAETCA OT BPEeMEHU AOCTaBKM NpuKasoBs gpyrux Tunos (New Order Single nnu Order Cancel Request).

3TOT 3anNpoc MMeeT cneaytoline orpaHNYeHns, KOTopble MOTYT BbITb CHATbI UK U3MEHEeHbI B byayuwmx Bepcusax MFIX Trade:
. YacTMYHO MCMOJIHEHHbIE 3aABKU HE MOTYT ObiTb M3MeHeHbl. [pu MNonbITKE M3MEHUTb YaCTUYHO WMCMONIHEHHYIO 3asBKY M0O/b30BaTe/lb MOAYYUT

coobueHne Cancel Reject ¢ Kogom 0TKasa TOProeoi cuctembl B cTpoke nons Text (58) paBHbim 900. ®opmaTt cTpoku B none Text(58) NOCTOAHEH, HO UMeeT
[1Ba BapMaHTa 4/1A PYCCKOro M aHTIMACKOro A3bIKOB OTBETOB TOPrOBOM CUCTEMDI.

o OcCTaToK 3aABKM CHUMAETCS TO/IbKO Npu 3HadyeHmn nons CancelOrigOnReject (9619) =Y 1 He cHMMAaETCA NPU APYTrUX 3HAYEHUAX UK OTCYTCTBUM 3TOFO
nons.

o Monb3osaTenb, co3gaslumii, cHATyto npu CancelOrigOnReject (9619) =Y 4acTUYHO UCMONHEHHYIO 3as8BKY, NoayumT coobuieHme Execution Report /
Canceled co 3HauyeHnem nona ClOrdID(11) 13 coobuieHmnaA, KOTopoe NPUBENO K NOCTaHOBKE CHUMAEMO 3asiBKU.

. 3aABKM CO CKPbLITbIM KONMYECTBOM HE MOTYT HbITb M3MeHeHbI. Micnonb3yitTe pasaenbHble 3anpockl Order Cancel Request  New Order single.

° 3aABKM «B ayKUMOH 3aKpbITUsa» 1 3aaBKK PEMNO ¢ LUK He moryT 6bITb M3MeHeHbI. Mcnonb3yiTe pasaensHble 3anpocbkl Order Cancel Request n New
Order single.

° Bbl MOXKeTe U3MeHUTb LeHy 3anaBKu (44), konndectso (38), unu none SecondaryClOrdID. Apyrue napamMeTpbl 3asiBKU B NPUKa3e Ha U3SMEHEHWNE A0JIXKHbI
COBMazaTb C NapamMeTpammn M3MeHAEMOM 3aABKN.

. N3meHeHHanA 3aaBKa Bcerga tepaeT NpMopuUTeT NO BpeMeHM NOCTaHOBKM.

o MN3meHeHHOW 3asaBKe NpMcBanBaeTca HoBbIN bupkesoi Homep OrderlID (37) 1 HoBoe 3HauyeHne nonss MDEntrylD (278).

. CooblueHus, coaepaline Noas, He yKasaHHble B Tabanue HUXke, OTBepratoTca.

. Ecnun 3aAaBKa nameHeHa npukasom SenderComplD, He cosnagatowmm ¢ SenderComplD npukasa Ha ee noctaHoBKy, To SenderComplD, co3gasLmi
M3MEHEHHYI0 3asBKy NosiyuuT Execution Report o cHATUK 3asaBKK ¢ yKazaHMem B none ClOrdID (11) sHauyeHua ClOrdID (11) npuKasa Ha co3gaHne U3MeHeHHOM
3aABKWU.

dopmar coobuieHma Order Cancel/Replace Request (G) onucaH B Tabnuue 22:

Tabnuua 22



<Standard Message Header>

© Hanunuue

[onyctumble 3HaueHUs

MpumevaHue

Tun cooOwenus = 'G

11

ClOrdID

(@)

String(20)

YHUKaNbHBIN HACHTH()UKATOP COOOIICHNS HA 3aMEHY 3asIBKH.

3anpenieHo MCIoJb30BaTh CUMBOJN ‘#’ Kak MEPBBI CHMBOJ B CTPOKE MOJIS
CIOrdID (11) mns coobmenunii Tumos Order Cancel Request (35=F) u Order
Cancel Replace Request (35=G).

IIpn Hamuuuu cumBoyia ‘#’ B Hauasie CTPOKHW moiisi 11 mpukassl Ha CHATHE U
M3MEHEHHE 3asBKH OyAyT OTBEprarbCs C OTIPABKOM OTBETHOTO COOOIICHHS
tuma Reject (35=3).

Bbl MOXeTe HCIOJIb30BaTh 3TOT CHMBOJI B JIFOOBIX JAPYTHX IMO3HMLMSIX DTOH
CTPOKH, KPOME CaMO MEePBOM.

41

OrigClOrdID

String (20)

[Monb3oBarenbCKuii  MIACHTU(GUKATOP 3asiBKH, KOTOPYIO HaJ0 HW3MCHUTB.
YcnoBHo o0si3arenbHOe, eciu He ykazan OrderID.

MpumeyaHue: npu obpaboTKe NPUKasa Ha CHATUE WM U3MEHEHUE 3asBKU
BO3MOKHbI C/ieaytoLme CUTyaLmm:

1. MFIX Trade cepBep Hallen COOTBETCTBME MeXKAY YKa3aHHbIM
B 3anpoce OrigClOrdID u 6upxesbim Homepom 3aaBku OrderlID (37),
unn 6upykesoi Homep cooblieH B 3anpoce. 3anpoc Ha CHATUE
OoTNpaBAAeTcA No 6MpKeBOMy HOMeEpPY B SAPO TOProBOW CUCTEMBI,
KOTOpOe MpPOM3BOAMUT MOMUCK aKTUBHOW 3aABKM C 6upKeBbIM
HOMEpOM, COBMAZAKLWMM C YKa3aHHbIM B 3aMpoce Ha CHATUE Wan
M3MEHEHWEe, U  KOTOPYH  pa3peleHo  CHMMATb  AaHHOMY
nonb3osatento (SenderComplD). Ecan 3asBKa He HaiAaeHa, To
BO3BpalllaeTca OTKa3 C KOAOM OWMUBKM M TekcTom Tuna (219) He
HallaeHo 3aABOK AnA cHATUA. Henb3a cHumatb: 0. Ecnv 3aABKa cHATa
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37

1

OrderID

Account

y

O*

String (12)

String (12)

WIN UCNOJSIHEHA, TO BO3BpallaeTCA CTPOKa C YKa3daHuem CTaTyca
3aABKMW.

2. Ha MFIX transactional cepBepe He HaWgeHo 6GupKeBoro
HOMepa 3asBKM ANA yKasaHHoro B 3anpoce OrigClOrdID. 3anpoc
OTK/IOHAETCA € YKa3aHuem B nose Text 58=can't find order (Bcerga Ha
aHIIMMCKOM A3bIKE).

3. Ecnm 3anpocbl Ha PerncTpaumio uam usmeHeHue / oTmMeHy
33ABKN NPUXOJAT OT ofHoro u Toro e SenderComplD ¢ manbimu
WHTEPBaZlaMM  BPEMEHM, TO WX  WCMOJHEHWE  MPOUCXOLMUT
nocnefoBaTeNbHO, U B CUMHXPOHHOM peXMme Ha ydactke oT FIX
cepBepa 40 A4pa TOProsBoi cuctembl. MNocnenyowmin nNpukas He
OTNPaBAAETCs A0 TeX NOP, NOKA KOLOM cepBepa He ByAeT NoyyeH U
06paboTaH OTBET Ha Npeablaywmnii Npukas. Ecan peructpayma Hosow
WU M3MeHeHMe 3asaBKM Obl1o ycCnewHblim, TO npu o0bpaboTke
nocaenyoLlero Np1Kasa Ha ee CHATME WU U3MEHEHUE C YKa3zaHuem
OrigClOrdID 6yaet HaliaeH BupkeBoi Homep 3aABKU U 0bpaboTka
npounsonaeT no BapmaHTy 1. Ecnm B pernctpauum HoBOM UM 3ameHe
3aABKKU OyaeT OoTKasaHo, TO BMPXKeBOro HomMepa HOBOW 3asABKU He
byneT 1 0bpaboTKa nocnenytoLero nNpukasa Ha CHATUE UK 3aMeHy
HecyLLecTBYHOLLEN 3aABKN NPOM30MAAET NO BapuaHTy 2.

BupxeBoii HoMep u3MeHs1eMoil 3asiBku B ToproBoii cucreme. Y CIOBHO

o0s3arensHOE, eciu He ykazaHo moiie OrigClOrdID (41). Ecmu moire OrderID

ompeneneHo, To 3HadeHue moist OrigClOrdID urHopupyercs.

H3meneHne 3asiBKU IOJIb30BATECJIEM, HC PETUCTPUPOBABIINM €€ paHEe,
BO3MOJXKHO TOJIBKO € YKa3aHHUEM €€ 6I/Ip)K€BOI‘O HOMCEDpaA.

TOpFOBHﬁ CUCT. ,HOJ'I)KCH COBIIaZIaTb C HOMEPOM CHETa I/ICXO,HHOI71 3asBKH.
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component block
<Parties>

<Mpynna «Instrument»>

44 Price

38 OrderQty

526 | SecondaryClOrdID

9619 | CancelOrigOnReject

386 | NoTradingSessions

Price

Qty (10)

String(12)

String (1)

NumInGroup

Y — CHATb UCXOAHYIO 33ABKY,
ec/in ee U3MeHeHue
HEBO3MOXHO

N — He CHMMaTb MCXOAHYIO
3aABKY eCnuM ee U3MeHeHue
HEBO3MOHO

1 (one element)

Croponsl 3asBku. ComepXuT Koz KiueHTa (Tar 448), 3HaueHrne KOTOpOro

JIOJDKHO COBIIQJATh CO 3HAUCHHUEM B MCXOIHOMN 3asBKE.

[Tpumedanue: eciu KO KIMEHTa ObUT yKa3aH (GUPMOH JUIs 3a5IBKH,
BBICTABIICHHOH IO COOCTBEHHOMY CYETY, TO KOJ| KIIHEHTAa HTHOPUPYETCS

toprosoii cucremoit u mosie CLIENTCODE ocraercs mycteiv. Mi3MeHeHnE
[apaMeTPOB TaKOH 3asBKH BO3MOXKHO TOJBKO 0€3 yKa3aHHUs KOJa KIMEHTA B

COOOIIEHNH.

DuHAHCOBBIN HHCTPYMCHT, IO KOTOPpOMY ObLIa IIoJJaHa M3MCHACMAA 3as1BKa.

JlomxHO coBmaaaTh CoO 3HaUEHHWEM B UCXOHOM 3asiBKeE.

LleHa 3a eiMHMILY [IEHHOM OyMary.

MaxkcumanbHas JUIMHA 3TOro IoJisl — 10 CHUMBOJIOB, BKJIKOYas CHMBOJI
Z[CCSITH‘IHOP'I TOYKHU. 3asBKH C HCHOﬁ, HC COOTBGTCTBy}OH.Ieﬁ MHWHHUMAJIbHOMY

mary neHbl, OTBCPrar0TCs.
KonmaecTBo meHHBIX 6yMar, BBIPA’KCHHOC B JIOTAX

Koj Buemraero monb3oBatens. ComepKUMoOe 3TOrO OISl 3aHOCHUTCS B IMOJIE
EXTREF 3asBku B Tabaummax TC. Yrtounsiite y cBoero Opokepa dopmar

JITAHHOTO I10JIS1 B COOTBETCTBUU C NPaBHIIaMH Opokepa.

MpumeyaHna:
° Ecnv dnar He yKkasaH, TO N0 YMONYaHUIO UCXOAHAA 3asBKa He
CHMMaeTcA
. ®nar onpesenset 06paboTKy TONLKO NPUHATLIX COOBLLEHWN

Order Cancel Replace. Ecam oHM  oTBepratoTcs

HenoAAep>KMBaemMoro TuMna 3afBKM, HECOBNageHWsa napameTpos
Account, Side, Parties, Instrument, TradingSessionld,
NoAAEepXMBAEMOEIO peXkMma TOpros, TO WCXOAHAaA 3aABKa He

N3MeHAEeTCA.

KommuectBo snementoB B rpymnme TradingSessionIDs. I'pymma momkaa

COACPIKATb OAUH DJIEMCHT, NHAYC 3asiBKa 6y,ueT OTKJIOHCHA.
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3ameuanne: mons 386 m 336 00pa3yloT Tpymiry M JOJDKHBI CIEIOBAaTh B
COOOIIEHNN CTPOTO APYT 3a IPYroM, MEKAYy HUMH HE HOJDKHO OBITh HUKAKHX
JIpYruX NOJeH.

336 | =>TradingSessionID o* String (4) Wnentnduxarop pexumMa TOPToB A (GUHAHCOBOTO MHCTPYMEHTA, 3asBKH 110
KOTOPOMY JIOJDKHBI OBITH HM3MEHEHBI. J[OJDKHO COBMNAJaTh CO 3HAYEHUEM
WCXOJIHOM 3asIBKH.

40 OrdType (0] char Tun usmeHseMon 3asiBKH. J{0JKeH OBITh TEM K€, YTO M B HCXOIHOU 3asBKE.
54 Side 0] char ‘1’ (Buy); Hampasnennocts 3asBku. JIOMDKHO COBMAJaTh CO 3HAYEHHEM B HCXOJHOM
3asiBKe.
2" (Sell).
60 TransactTime () UTCTimestamp Bpewms popmupoBanms 3anpoca Ha n3MeHeHHE 3as1BKH. O0513aTeNbHO B

cooTBeTCTBUH ¢ poTtokoiioM FIX. UrHOopupyetcs mpu 06padoTke.

<Fpynna «Trailer»> 0]

5.15 Order Mass Cancel Request ()

Cooomenne Order Mass Cancel Request (0) ncronb3yercst 111 MACCOBOTO CHSATHS paHee Pa3MEIICHHBIX 3asSBOK.
IMosst coobrenust Order Mass Cancel Request (q) omucansl B Tabuie 23.

e  UT0OBI CHSTH 3a5BKH 110 ONPEICICHHOMY (DHHAHCOBOMY MHCTPYMEHTY, HY)KHO ONPECTHTh CIICAYIOIIHe TapaMeTPh:
MassCancelRequestType (530) = ‘1°, TradingSessionID (336) = <uaentudukarop pexuma Topro>, Symbol (55) = <upentudukatop
(HUHAHCOBOTO HHCTPYMEHTA™>;

e  UT0OBI CHSATH 3a5BKH HA IMOKYITKY, HYKHO ONPEICIHTD CIICAYIOIIHe TapaMeTphi:

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

e UYToOBI CHATH 3a5BKHM HA MPOJAXKY, HY>)KHO OTPEICTUTH CJICIYIONINE TapaMeTPHhI:
MassCancelRequestType (530) = 7, Side (54) = ‘2’;

e  Ur0OBI CHATH 3aBKH I10 ONPEAEIEHHOMY TOPrOBOMY CUETY, HYKHO OIPEINETUTh CIIEIYIOIIHE TTapaMETPHI:
MassCancelRequestType (530) = “7°, Account (1) = <TOproBbIii cyeT>;

e  UT0OBI CHSATH 3asBKH OMPEICIICHHOTO MOIb30BaTE s, HYXKHO ONPEICTUTD CIICAYIOIIHe TapaMeTPhi:
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MassCancelRequestType (530) = “7°, NoPartylD (453) = 1, PartylD (448) = <unentudukarop mosb3oBatens>, PartylDSource (447) =
‘D’, PartyRole (452) = “12’;

e YToOBI CHATPH 3asIBKH ONPEICICHHON (DUPMBI, HY>KHO ONIPEIEIHUTh CIEAYIONINE TapaMeTphl:
MassCancelRequestType (530) = ‘7°, NoPartyID (453) = 1, PartyID (448) = <upentuduxarop ¢upmsr>, PartylDSource (447) = ‘D’,
PartyRole (452) =“1’;

e YToOBI CHATH BCE 3asIBKU, HY)KHO ONPEICIUTh MapaMeTp:
MassCancelRequestType (530) = “7°.

[Tonsa C1OrdID (11) u TransactTime (60) siBnsitotrcs o06si3arenbHbIMU B coobmeHnn Order Mass Cancel Request (q) 1 1oKHBI ObITH 3aM1OJTHEHbI

BCCraa, HE3aBUCUMO OT TOI'O, KAKHEC ITapaMETpPhbl CHATUSA 3adBOK OIIPCACIICHBI.

Tabnuma 23
-
= JonycTuMbIe 3HAYEHUS Ipumeuanne
E!

<I'pynmna «Header»> 0 Tum coobmuienus = 'q'

11 | ClOrdID O | String Wnentudurarop coobmennss Order Mass Cancel Request (Q) - maccoBoro
3ampoca Ha CHSTHE 3a5BOK.

526 | SecondaryClOrdID H | String Conepxxumoe 3toro moist coorsercTByeT momo EXTREF 3asgBku B Tabmmiax
Toprosoii Cucremsl. Ecnu yka3aHo JaHHOe Ioje, TO OYAYT CHSTBI TOJBKO TE
3asBKM, B KoTopbix mone EXTREF coBmamaer co 3HadeHuneMm mois
SecondaryClOrdID.

530 | MassCancelRequestType | O | char ‘1> (Cuarp  3asBkM 1o | Tum MaccoBOro 3ampoca Ha CHSATHE 3asBOK.

OIIpeJeTICHHOMY (DHHAHCOBOMY
HHCTPYMEHTY )

7’ (CHATB Bce 3asBKH, KOTOPBIE
VIOBJICTBOPSIIOT ~ HapameTpam
3arpoca)

336 | TradingSessionID y* | String Wnentndukarop pexkuMa TOProB isi (HHHAHCOBOTO HHCTPYMEHTA, 3asBKH TI0
KOTOpPOMY TOJDKHBI ObITH cHATHI. O6s3atenbHo, eciu MassCancelRequestType
(530) = ‘1’ (CHATH 3asBKH 10 ONpeeIeHHOMY (PMHAHCOBOMY HHCTPYMEHTY ).

<Ipymma «Instrument»> y* Wnentudukarop (HUHAHCOBOrO HHCTPYMEHTA, 3asBKH MO KOTOPOMY IOJIKHEI
ObiTh cHsTBHL. O6s3aTenbHO, ecin MassCancelRequestType (530) = “1° (Custb
3asBKH II0 ONPEACICHHOMY (PHHAHCOBOMY MHCTPYMEHTY).
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S Haanune

54 | Side char '1' (Mokynka)

‘2" (Ilponaxa)

ﬂonycranle SJHAYCHUSA

ITpumeyanue

HaHpaBHeHHOCTL 3asiBKH. HCHOJ’ILSyeTCH, KakK ﬂOHOJ’IHI/ITGJ’ILHHﬁ napameTp

3arpoca Ha CHATUEC 3adBOK. Ecnu 3Hauenue He OIIPEACIICHO, CHUTACTCA, YTO
3asBKH JF000H HarpaBJICHHOCTHU OOJIKHbBI OBITH CHSTEL

60 TransactTime (@) UTCTimestamp

Bpewms dopmupoBanms 3ampoca Ha CHATHE 3asBOK. O0S3aTeNEHO B COOTBETCTBHI
¢ npotokoaoM FIX. UrHopupyercst mpu 00paboTKe.

1 Account H | String(12)

Topeosviii cuem, 6 cuem Komopoz2o nodana 3as6xa. Hcnonvzyemcsi, Kax
OONONIHUMENbHBII NAPAMEemp 3anpoca Ha cHsamue 3as160k. Eciu snauenue ne
ONpeoeneno, CHUMAemcs, Ymo 346K ¢ JOObIM MOP20GbIM CUENOM OO0JINCHbL
Obimob CHAMbL.

<[pynna «Parties»> H

Cmoponw 3as6ku. O0biuHo coOepacum UOeHMUGUKamop noab308amenst u/uiu
@upmvl, 3a56KU KOMOPLIX OOIIHCHBL ObIMb cHAMbL. Ecau noavsosamens u upma
He Onpeoenetbl, CHUMaemcs, Ymo 3asa6Ku 100blx hupm, noav3oeameineti O0INCHbL
ObIMb CHAMUBL.

<I'pynmna «Trailer»> (0]

5.2. Coo0OleHusi oT cepBepa K KIUEeHTY

5.2.1 Trading Session Status (h)

Coobmenune Trading Session Status (h) npenoctaiser nHGOPMALIKIO O CTaTyce MOIKIIOYCHHS K KOHKpeTHOMY phiHKy MOEX u otmpasisiercst

FIX xnuenty 6e3 3amnpoca (unsolicited) B cieayronux ciryvasx:

o Coenunenue FIX cepsepa ¢ Toprosoii cuctemoit MOEX ycranoBieHo

o Coenunenue FIX cepsepa c Toprosoii cuctemoit MOEX 3aBepiiieHO KOPpEeKTHO

o Coenunenue FIX cepsepa ¢ Toprosoii cuctemoit MOEX 3aBepiiieH0 HEKOPPEKTHO
o [ToBTopHOE coenuaenue FIX cepsepa ¢ Toprosoit cuctemoit MOEX

o Toprosas cuctema MOEX niepe3amnyiieHa/Bo300HOBIICHA.

[Mpumedanune: Het HeoOXxoaummocTn oxuaarh coodmenus 340=101 npu mosrydenun ycrenrHoro coodmienust Logon. Coobmenus Trading session

Status HCTIOJIB3YIOTCA TOJIBKO IIPHU HCTATUBHLBIX CHCHAPUAX:
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* Jlonyuenue coobmenus 340=103 o3nauaer, yTo BBl He Oyaere monydaTh Execution Reports mo Tex mop, moka HE MpUIET
coobmmenue 340=101
* Bce npukasbl Ha MOCTaHOBKY/OTMEHY/M3MEHEHUS 3asiBKHM OYJYT OTBEPrHYTHI B MPOMEKYTKE BPEMEHHU MEXIy MOTyYCHUEM
cooo1enns 340=103 u coobmenusa 340=101
= [lomyuenue coobmenuss 340=101 mocne coobmenus 340=103 o3Hauaer, 4ro padorocmocobHocTh FIX cepBepa
BOCCTAaHOBJICHA.
[Monst coobmenust Trading Session Status (h) onucansr B Tabnuie 24.

Tabnuma 214
:
§ JonycTtumbie 3HaYeHUS IIpumeuyanne
E
<I'pymnma «Header»> (0) Tun cooburenns = 'h'
336 | TradingSessionID (0] String Wnentuduxarop Topropoii ceccun. [lone conepxut naeHTn(HUKaTop poiHKA.
325  UnsolicitedIndicator H Boolean Y' ([a) WuaukaTop, KOTOPBIA IOKAa3bIBAET, OTIPABISETCA JIH 3TO COOOIIEHHE MO
3anpocy/moamnucke (B otBeT Ha Trading Session Status Request (g)) iy HeT.
340 | TradSesStatus (0] int ‘100’ (Topeosas cucmema | CraTyc TOpProBoii ceccuu. lcmomb3yercs IUisi TpPEAOCTAaBICHHS CTaTyca
nepe3anywena/s03061061eHa) HNOJKIIOYEHHs] K KOHKpeTHOMY peIHKY MOEX.
‘101" (Coeounenue ¢ MOEX
YCMAaHO81eH0)
‘102" (Coeounenue ¢ MOEX
3A6EPUEHO KOPPEKMHO)
‘103"  (Coeounenue ¢ MOEX
3a6EPUEHO HEKOPPEKMHO)
‘104’ (Tloemopnoe coedunenue ¢
MOEX)
58 Text H String TekcroBasi cTpoka B CcBOOOAHOM (opmare. MOXKET HCIIOJIB30BaTHCS IS
KOMMEHTAPHUEB, JOIOJHUTEIbHOH HH(POPMALMK KaCAIOIISHCS MOAKITIOYECHHS K
KOHKpeTHOMY peIHKY MOEX.
<I'pynna «Trailer»> (0]
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5.2.2 Execution Report (8)

Cooo6menne Execution Report (8) ucmonb3yercst st TOro, 4TOOBI:
e [loaTBepauTh pa3zMelieHUE 3asBKH;
e  OTKIIOHHUTH 3aMpPOC HA MOCTAHOBKY/CHSTUE 3asBKH, a TAK)Ke HEKOPPEKTHBIN 3aIIPOC TEKYILEro cTaryca 3asBKH;
[ToaTBepAUTH MONIy4YeHHE KOPPEKTHOTO 3aIIpOCca Ha CHATHUE 3as1BKH;
[IpenoctaBuTh HHPOPMAIIHIO O TEKYIIIEM CTaTyCe 3asBKHU;
[IpenocraButh HHPOPMAIIHIO O CACITKAX, 3aKITFOYCHHBIX Ha OCHOBE 3asBKH;
[IpenocraButh HHGOPMALHIO 00 YCIICITHOM CHSITHH 3asIBKU;

B coobmienusx Execution Report (8) mosxert npucytcTBoBath mose Text (58), B KOTOPOM CONEPIKUTCS CTPOKa OTBETA Spa TOPrOBOi CUCTEMBI JIJIst
COOBITUI THMA PETUCTPALIMU, CHITHSI WM U3MEHEHUS 3aIBKHU, LI OTKA30B B 3TUX JIEHCTBUSAX. PeKoMeHayeTcsl MpOBEPATh HATMYUE B TOU CTPOKE
KOJIa BO3BpaTa B CKoOKax, HalpuMmep,

58=(210) CuaTo BasaBok: 1. CHATO koJauduecTBO: 1. Hesnbsa cHuMaTb: 0.
dopmMaT CTpOKH MOCTOSTHEH, HO UMEET PYCCKUI M aHTIMICKHiA BapraHThl. KOsl BO3BpaTa B CKOOKaX MOCTOSIHHBI JJIsT KQXKIOTO U3 COOBITHIA.

B cnyuae caenxu no BanmotHoi cBon wim PETTO ¢ 1K 3asBke, Beerna coznaercs 3 Execution Report (8) cooGienus ¢ oqunakosiv OrderID (37):

1. Tlepsoe - Execution Report (8) ¢ mosem Symbol (55) pasasim SECCODE* opurunansHoro cBoma uiu caeinku PEITO ¢ 1K, a Takke neHamMu
Y KOJIMYECTBCHHBIMHU XapaKTEPUCTHUKAMU 110 CBOITY.

2. Jlanee CIIeAyIOT ABE CIIOT CAEIKH CO 3HAYCHUSIMU 110 COOTBETCTBYOIIMM pacyeTHbIM M cBora win caenku PETIO ¢ ITK; Symbol (55) pasen
SECCODE* Tekyiero crora; JIOT COOTBETCTBYeT cCUMBOJIY crioTa. [Tone LeavesQty (151) y takux caenok Bcerya paBao «0», a CumQty (14)
paBro LastQty (32).

B coob6mennsx Execution Report (8) umeercs cienyroras soruka moaydenust Taros ClOrdID(11) u OrigClOrdID(41) u ExecType (150):

1. B otser na Order Cancel Request (F):
e mpu cusatum 3asBku, T™oru  ClOrdID(11) u OrigClOrdID(41) mony4uT TOAbKO WACHTH(GUKATOP MOCTABUBIIHIA 3asiBKY, TIPH YCIOBUH, YTO
caMm K€ €€ CHSII;
B Cily4ae, ecim 3asgBka caumaercs npu SenderCompld (49) ue paBabivm SenderCompld (49) nmocraBuBiiero 3asBky, To B Execution Report (8)
oboum unentudukaropam npuaetr ExecType (150) =4. Bnagenern 3asBku nmoidyduT coobmieHue co 3HaueHueM moinst ClOrdID(11) paBHbIM
CIOrdID(11) B coobiienuu o mocraHoBke 3asBkH. Mnentudukaropy, cHaBLIEMY 3asBKY, IpUIET coodieHue co 3HaueHruem nost ClOrdID(11)
paBabM ClOrdID(11) 3ampoca Ha CHSTHE 3asBKH.



(=]
(]
[

® pU CHITUU 3asABKH, M0 KOTOPOW 0o0Jjice HE OXHUAACTCS OTYCTOB MO cHesiKaM (Kak IMPaBWIIO, 3TO 3asBKH, HE YCIEBIIHEC YACTUYIHO
HCIIOJIHUTKCS ) TIOJIB30BaTeNto puaeT cpa3dy Execution Report (8) ExecType (150) =4, coobmennst Execution Report (8) ExecType (150)

=6 He Oyner

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

e [IpH yCICITHOM MU3MEHEHUH NTapaMeTPOB 3asBKU HICHTU(HKATOPOM e€ mocTaBuBIIUM, B oTBeT Ha cBoii Order Cancel/Replace Request (G)
on monyunut Execution Report (8) co 3nauenunem ExecType (150) =5, ClOrdID(11) pasusim CIOrdID(11) u3 cooOreHust 0 MOCTaHOBKE
Order Cancel/Replace Request (G), u OrigClOrdID(41) pasusriit C1IOrdID(11) u3 coodmienust New Order - Single (D).

e [pH YCIEUIHOM M3MEHCHHH MapaMeTpoB 3asBku, koraa 3uadenue SenderCompld (49) B Order Cancel/Replace Request (G) e paBHO
SenderCompld (49) mocraBuBIIEro 3asBKYy, HICHTH(UKATOp, MMOCTABUBILMI HCXOAHYIO 3asBKy momyuuT Execution Report (8) co
3naueHneM ExecType (150) =4 u 3uauenumem mnoas ClOrdID(11) paBueiM ClOrdID(11) u3 cooOIIEHHS O MOCTAHOBKE 3asBKH.
Wnentudukarop, n3menuBmuid 3asBky noimyduT Execution Report (8) co 3nauenuem ExecType (150) =5 u ClOrdID(11) paBHBIM
CIOrdID(11) u3 coobiieHus, KOTOpOe MPUBENO K MOCTAHOBKE U3MEHSIEMOM 3asIBKH.

ITosst coobmenust Execution Report (8) onucanst B Tabmuiie 25.

<Ipymma «Header»>

I[Ol'[yCTl/leIe 3HAYCHUSA

Tabnuua 225

IIpumeyanue

Tun cooOmenus = '8'

o T oo ‘ Haanuue

37 OrderID String Wnentnduxarop 3asBkyu, npucBanBaeMblii Toprosoii Cucrtemoit
MOEX. YHukaneH Bo BC€il HCTOPUHU PBIHKA.

526 SecondaryClOrdID String Iosne 3amomnusieTcss 3HaueHueM noyss EXTREF w3 tabmun MOEX wu
COBIAaeT CO 3HAYCHUEM, YKa3aHHBIM IIPH IIOCTAHOBKE 3asBKH.

11 ClOrdID String YHuKajbHbI (B Te4eHHe qHs [t nanHoro SenderComplD)

MTOJTb30BATEIbCKUI UACHTH(PHUKATOP IPUKA3a, B OTBET HA KOTOPHIH
MPUXOUT AaHHbIH Execution Report.

Jts myOnmuKkanuu COOBITHI 110 3asiBKaM — MOJIb30BATEIbCKHIA
HUACHTU(DHUKATOP 3asBKH.
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JonycTumble 3HAYEHHUSA

IIpumeuyanue

[Mpumeuanune: ClOrdID MoxeT ObITh HEYHHKAJIBHBIM HIH COICPIKATh
sHauenue ‘N/A’, Hampumep, €CITH MOJB30BaTENb CO3MAN WM CHSUT
3asBKy He yepes npuinoxkenne MFIX Transactional.

41

OrigClOrdID

String

[Mosp30BaTeNbCKUI UASHTU(DHUKATOP 3a5BKH, HCIIOIB3YETCS MIPU CHATHU
/m3MeHeHnH 3asBKU. O0s13aTeNbHOE, ECIN HTO COOOLICHUE OTIIPABIISIETCS
B otBer Ha 3ampoc Order Cancel Request (F)/Order Cancel/Replace
Request (G) oT mosp30BaTeNs, MIOCTaBUBIIETO IEPBOHAYANBHYIO 3a5BKY.
ClOrdID (11) paBen ClOrdID (11) 3asBKH Ha CHATHE/M3MEHEHUE 3aBKH
(HO HE mnepBoHauansHOW 3asBKH). [lojie yCIIOBHO 00s3aTelbHOE B
orBere Ha 3ampoc Order Cancel Request (F)/Order Cancel/Replace
Request (G) oT nosip30BaTeNs], IOCTAaBUBIIETO IEPBOHAYAIBHYIO 3a5BKY.

<['pymma «Parties»>

Croponsl 3asBku. ['pymma oOs3zatenbHas, ecnmu ExecType (150) me
sBrsieTcs onHuM u3 (‘0° (Pasmemenne), ‘6’ (PaccmarpuBaercs cHATHE),
‘8’ (OTKNIOHEHNE)).

Kaxk npaBuito, rpynia cofep>kKuT naeHTH(GUKATOp GUPMBI M KO KIIMEHTa
(ecnu MpUMEHUM).

17

ExeclD

String

YHUKaIBHBIA ~HACHTH(PHUKATOP OT4YeTa OO0 UCIOJHCHHHA 3asBKU
(Execution Report).

3ameuaHue: Ui CHEJIOK 3HAa4YeHUE JaHHOro Iosisi (opMupyercs
crenyromum oopazom: <MOEX TRADENO> | <B/S direction> | <Trade
Time in HHMMSS format at Moscow time>. IIpu 3Tom <B/S direction>
u <Trade Time in HHMMSS format at Moscow time> coBmagaroT co
3HAYEHUSIMU B €XKETHEBHOM OTHYETE IO caenkam, npucsizaemom MOEX
B KOHIIE JHS.

150

ExecType

char

'0" (Pasmemenue)

'4' (Cusarue)

'S' (M3meHeHo)

'6' (PaccmaTpuBaeTcs CHATHE)
'8" (OTKIIOHEHNE HEKOPPEKTHOU
3as1BKH)

Tum oTdera 00 UCIIOIHEHUU 3asBKH, KOTOpBIfI OIIMCBhIBACT HA3HAYCHUEC
oT4cTa.
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JonycTumble 3HAYEHHUSA

'F' (Cnenka)

IIpumeuyanue

39

OrdStatus

©)

char

'0' (HoBasi/AxTHBHas)

'l' (HacTUYHO WCTIOTHEHA)
2! (McnionHeHa)

'4' (Ormenena/Cusra)
'6'(PaccmarpuBaetcst
OTMEHA/CHATHE)

'8' (OTKIOHEHA)

'9' (OkumaeT HaCTYIUICHUS
COOBITHS)

'E' (PaccMaTpuBaeTcs
HU3MCHCHHE)

Texymuii cTaTyc 3asBKH.

636

WorkinglIndicator

Boolean

'N' (He akTuBHas)
"Y' (AxTUBHas)

WNHpoukaTop, KOTOpPBIA IOKa3bIBa€T, aKTMBHpOBaHA JU Ha JAHHBII
MOMEHT 3asiBKa. lMcmonb3yercss TOJAbKO IJsl 3asBOK co crtarycoMm '0'
(HoBas/AxTHBHAsI), Y KOTOPBIX 3aJaHO BpeMsl AaKTHBallUM B TIOJE
EffectiveTime (168).

103

OrdRejReason

int

'1' (Hen3BecTHBII HHCTPYMEHT)
'3' (IIpeBBIIICH JIUMUT IO
3asIBKe)

'5' (HemsBecTHas 3as1BKa)

'6' (AyOnukaT 3asBKH
(manpumep, ny6mmkar ClOrdID
1))

'11' (HenomnepsxnuBaembie
aTpuOyThI/CBOMCTBA 3asBKH)
'13' (HexoppeKTHBIi 00beM
3a51BKH)

'15' (HexoppeKTHBIN TOPTOBEII
CYET)

'99' (lIpyroe)

[IpuunHa oTKIOHEHUS 3aBKH. YKa3piBaeTcs 11 ExecType = “§°.




JonycTumble 3HAYEHHUSA

IIpumeuyanue

=
2
§
=
378 ExecRestatementReason H int 97" (Ommena FOK 3asexu, | IlppunHa CHATHS 3asBKH, HMCHOJB3YETCs, €CIIM 3asBKa Obula CHsTa
xomopasi He Mmodcem Ovimb | TOProBOU CHCTEMOM.
UCNOTIHEHA HEMEONEHHO),;
98" (Ommena 3aseku 8 KoHye
MOp206oll ceccuu Unu 3as6Ku,
Komopast npugooum K
3AKTIOUEHUI0 KPOCC - COeKL);
‘100’ (Cusima no COD (Cancel
on disconnect )
1 Account H String Toproselii cyeT, B C4eT KOTOPOro nogaHa 3asgBka. COOTBETCTBYET IIOJIIO
ACCOUNT B API numroza MICEX Bridge.
64 SettlDate H LocalMktDate IMata pacuetoB, BeipakenHas 8 [TTTMMJIJ] ¢popmare.
5020 OptionSettIDate H LocalMktDate Hata pacuetoB, ycTaHoBIeHHas uis 3asBku B [TTTMM/IL dopmare.
IMone mpucyTCTBYET TONBKO I OTYETOB IO CHEIKAM.
[Mpumeuanue: gaTa pacyeToB B 3asBKE MOXET HE COBIAAATh C AaTOH
PacdeToB IO COMPSHKEHHBIM CIIENIKaM UL HHCTPYMEHTOB BaJIIOTHOTO
CBOII u PEIIO ¢ IIK.
5459 OptionSettI Type H String Kon pacueros TC MOEX
<I'pymma «Instrument»> H Tukep, wuaeHTuduKatop (UHAHCOBOrO HHCTpyMeHTa. B kauecTBe
naeHTH(UKaTopa  (UHAHCOBOIO  HHCTPYMEHTa  HCIIOJB3YeTCs
SECCODE*.
54 Side H char '1' (Iokynka) Hamnpasnenue 3asBku.
2" (lIpomaxa B cmywae cnmenkm 1Mo CBOII WHCTPYMEHTY (BQJIIOTHBIH PBIHOK),
HaIlpaBJIeHUE YKa3bIBAeTCs 0 CIIOT CAENKE ¢ OoJiee MO3AHEeH pacyeTHON
JIaTOM.
<I'pymma «Order Qty Data»> H OObeM 3a5BKH, BBIP2)KEHHBIH B JIOTaX.
40 OrdType H char 'l" (PeiHOYHAs) Ty 3asBKH.
‘2" (JIumutHas)
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JonycTumble 3HAYEHHUSA

'W' (Ilo cpenHeB3BelIeHHOM
LICHE)

IIpumeuyanue

423 PriceType H int 'l' (B mpouenTax ot HOMHHANa) | Twm meHs! 3asBku. J{ms 3asBok PEIIO c¢ LK yka3piBaeTcst Kak CTaBKa
(Tompko [t pormoBOrO pHiHKa) | PEITO
'2' (3a enuWHWNY IIEHHOU
Oymarn)
'9' (doxomHOCTB) (TOMBKO LIS
(hOHIOBOTO PHIHKA)
44 Price H Price IeHa 3asBKH, HCTIOIB3YETCS IS TUMUTHOM 3assBKH. O0s3aTENbHO, CCITH
3aJaHHO B 3asBKe. [loie He MPUXOAWT, €CIHM 3asBKa ObLIa CHsTa
UACHTU(HUKATOPOM OTIHYHBIM OT MIOCTABUBIIETO 3asIBKY.
59 TimelnForce H char '0' ([eticTBuTENbHA B TCUCHHN | Bpemsi IeHCTBUSA 3asiBKH, ONpEAENSeT, KaK IOJT0 3asBKa SBISICTCS
JTHST) JCUCTBUTENbHOM. OTCYTCTBHE STOTO MOJISI HHTEPIPETUPYETCS, KaK
'3' (HememyieHHO WU « JleicTBUTENbHA B TCUCHHUE JTHS.
OTKJIOHHUTH )
'4' (ICrIOSTHUTD MITA OTKJIOHHTB)
'"7' (ITo 1eHe 3aKphIThs) (I
(hOHI0BOTO PHIHKA)
168 EffectiveTime H UTCTimestamp Bpems akTuBanmu 3asBKU (TOJIBKO ISt JOHIOBOTO PHIHKA).
5202 TradeThruTime H char ‘C’ (3asBKa B ayKI[HOH Tum coObITHS aKTHBAI[MK 3asBKU (TOJMBKO ISl 3asBKU B AYKIHOH
3aKPBITH) 3aKPBITH)
528 OrderCapacity H char 'P' (Ipuamuman/I'nasa) HestensHOCT  (UPMBI,  pa3MecTHBIIEH  3asBKy. KomOuHarms:
OrderCapacity (528) = 'P' u OrderRestrictions (529) ='5' ucrnionmb3yercst
JUISL OmpeNieNieHuss 3asBKU MapkeT Meiikepa WM CHEHHATUCTA [0
LeHHBIM Oymaram (Juist ()OHIOBOTO PHIHKA).
529 OrderRestrictions H MultipleValueString 'S' (HeiicTBoBaTh Kak MapkeT- | OrpaHHYCHHUS (0] 3asiBKe. Mosxet CoJlepXKaTh Hab0p

MEWKep WX KaK CIIELUaINCT 110
LIEHHBIM OyMaram)

OTpaHUYCHUI/MHCTPYKIMH, pa3AeieHHbIXx mpodenoM. KomOunarms:
OrderCapacity (528) = 'P' u OrderRestrictions (529) = '5' ucronb3yercst




)
=
=
=
=
<
=

JonycTumble 3HAYEHHUSA
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JUISL ONIpenesieHHs 3asBKM MapkeT Meiikepa WIM CIEnuaicTa Io
LICHHBIM OyMaram.

32 LastQty Y Qty OObeM 3asiBKM, BBIPQKCHHBIM B JIOTAaX, MPOAAHHBIN/KYIJICHHBI B
pamMkax »9Toi (TOCiemHeW) CHeNKM Mo JaHHOH 3asBke. [loie
obs3atensHOE, ecu ExecType (150) = 'F' (Crenka).

31 LastPx v Price Iena sToii (ocemHe ) CACIKH Mo NaHHOH 3asBke. [loie 00s3aTenbHOE,
eciu ExecType (150) = 'F' (Caenka).

336 TradingSessionID O* | String Unentudukarop ToproBoit ceccun. B kauectBe umeHTH(DHKATOPA
TOProBOii ceccun ucnonb3yercs pexum Topros (SECBOARD).

625 TradingSessionSublD H String ‘OPEN’- mmepro OTKPBITHS [Nepron TOproBoii ceccruy, Koraa OblIa pa3MeIeHa 3asBKa.

‘S’ — mepmon ayknuoHa
OTKPBITHS

‘NORM’ — HOpMaITbHBIH
MEPUOJI TOPrOB

‘CLOS’ — mepuo 3aKphITH
‘CA’ - ayKIIMOH 3aKpBITHS
‘I’ - AMCKpETHBIN ayKIIHOH
‘D’ - ayKIIMOH KPYITHBIX
MTAKEeTOB (TOJIBKO ISt
(hOHIOBOTO PHIHKA)

‘E‘ - Topru mo neHe ayKmuoHa
3aKPBITUS

151 LeavesQty H Qty Hewucnonnennas gacte 3asB8ku. Eciu OrdStatus (39) = ‘4°, ‘6” wim ‘8’

(T.e. 3asBKa OoJIee HE aKTHBHA WK OXHIaeT cHstue), To LeavesQty =0,
unave LeavesQty = OrderQty — CumQty.

B cityuae ciesok 1o CBOI MHCTPYMEHTY (BATIOTHBIN PBIHOK) CO CIIOT
noem Symbol (55), LeavesQty = “0”.



http://btobits.com/fixopaedia/fixdic44/tag_32_LastQty.html
http://btobits.com/fixopaedia/fixdic44/data_types.html#{Qty}
http://btobits.com/fixopaedia/fixdic44/tag_150_ExecType.html
http://btobits.com/fixopaedia/fixdic44/tag_31_LastPx.html
http://btobits.com/fixopaedia/fixdic44/data_types.html#{Price}
http://btobits.com/fixopaedia/fixdic44/tag_150_ExecType.html
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JonycTumble 3HAYEHHUSA

IIpumeuyanue

WcnonnenHas dyacTh 3asBKH. EciM 3asgBKa OXXKHIAeT CHSTHE, T.€.
OrdStatus (39) = ‘6°, To CumQty = 0.

AvgPx

Price

CpenHeB3BelIeHHAs [IeHa celoK 1o 3asBke. Beernma ‘0° gt MOEX.

60

TransactTime

UTCTimestamp

Bpems pecucmpayuu, cHsimust, OmKa3a 8 pecUucmpayuu, Uiy U3MeHeHUs.
3A5A6KU WU PEMSL 3aKI0YeHUs cOelKku no 3asexe. Obsizamenvhoe, eciu
ExecType (150) sensiemes oonum uz (°0°, '4°, °5°, ‘6°, ‘F)".
Ilpumeuanue:

Tons 60 u 9412 gpopmupyrom 3nauenue epemenu Ha4aIa 0opabomru
sasexu siopom TC. Ilpu nanuuuu ouepedu Ha 06pabomxy Ha 6xooe
0pa 8peMst OHCUOAHUSL 8 OUepedu bydem Yuumvl8amsCsi 6 3SHAUCHUU
BpEeMENU PecUCmPayuu 3asi6KU.

9412

OrigTime

int

Bpema pecucmpayuu mpanzaxyuu 6 MUKpOCeKyHOAx KAaK YKA3aHO 8
mopeosou cucmeme. [{annoe 3navenue ciedyem npubagume K 3HA4eHUuIo
6 60-M none Onst NOKyUeHUs: BPEMeHU MPAH3AKYUU ¢ MUKPOCEKYHOHOU
MOYHOCMbIO.

6029

CurrencyCode

String

Koo sanomor 6 komopou mopeyemcsi L[

5155

InstitutionID

String

Hoenmugpuxamop pacuemmnoti opeanusayuu

6636

StipulationValue

char

Y’ (Ja)
‘N’ (Hem)

Unoukamop Y’ ykasvieaem, umo cOeika 3aKIO4eHd HA OCHOBAHUU
avicbepe-3as16Ku

7695

CoverlD

char

Y’ (Aa)
‘N’(Hem)

Ipusnax 6IOKUPOSKU (DUHAHCOB020 UHCMPYMEHMA HA CHEYUATbHOM
cueme na epems onepayuu PEIIO

7693

ClientAcclD

String

Hoenmugpuramop pacuemuoeo cuema ¢ HKL]

9173

TradelssueDate

T

LocalMktDate

Jlama 3axniouenus coenxu

9945

OrigOrderID

String

Vkazvieaem |D usmenennoti sasexu. Hcnonvzyemcesa ¢ omeem na Order
Cancel/Replace Request (G).

Ipumeuanue: npu 3amene 3as6KuU ell NPUCEAUBACTCS HOBbLU OUPICEBOL
nomep OrderlD (37). B none 9945 ykaszvieaemcsi Gupoicegoti Homep
3a86KU, CHAMOU NPU BLINOIHEHUU USMEHEHUSL.




9580

ParentID

BY Haanuue

String

JonycTumble 3HAYEHHUSA

IIpumeuyanue

Hoenmugpurayuonnwlii Homep sumpunnot coenku 6 Topeosou Cucmeme
ons coenox PEIIO u eantomuwvix SWAP coenox.

<I'pymnma «Commission Data»>

s

CymMapHas KOMHCCHS TI0 CIeIIKe, KOTopasi OblIa 3aKIIF0YeHA Ha OCHOBE
JTAaHHOM 3asIBKH.

HoctymHo mist cepucoB MFIX Trade Capture » MFIX Drop Copy B
COOTBETCTBHUH C ITOJIHOMOYHSIMH II0JIb30BATES.

I'pynma senoctynHa mst cepsuca MFIX Trade ¢ saBapst 2015 r.

<I'pymma «Yield Data»>

HOXO}IHOCTL 110 COCJIKE.

159

AccruedinterestAmt

Amt

HakonneHHbIli KyNOHHBIA JOXOJ IO CHEIKE ISl KOHBEPTHPYEMBIX
oOmuranuii Wi (UHAHCOBBIX HHCTPYMEHTOB C (DHKCHPOBaHHBIM
JOXO0JIOM (TOJBKO IS ()OHIOBOTO PHIHKA).

119

SettlCurrAmt

Amt

OOBeM cHenmKkd M0 HOMHHAITY, BBIPAXCHHBIM B BallOTe HOMHHAIA
(TosbKO 1 (POHIOBOTO PHIHKA).

58

Text

String

TekcToBas cTpoka B cBOOomHOM (opmare. Mcmonesyercs it
JeTalu3aluy IPUYUHBI OTKIIOHEHHUS 3aIIpoca TEKYILEro CTaTyca 3asBKU
WM Pa3MELICHUs 3asIBKU.

[IpumMedanue: B 3TON CTPOKE MEPENAECTCS OTBET Apa TOPrOBOH CUCTEMBI
Ha 3asBKU MU CHATHS 3asBOK. SI3BIK OTBETOB YCTaHABIMBAETCS MPH
perucTpanuu monb3oBaTens. Ecim S3bIK YCTAaHOBJIEH B PYCCKUH, TO
TekcT nepenaercs B koguposke WIN 1251,

136

NoMiscFees

NumInGroup

KonnuectBo anementoB B rpymnne MiscFees (Tonbpko mist GpoHIOBOTO
PBIHKA).

CyMMmapHas KOMHCCHSI IO CZIEJIKE, KOTOpast ObLIa 3aKIIFOUEHa Ha OCHOBE
JTAHHOM 3asIBKH.

Hoctynno mnst cepucoB MFIX Trade Capture u MFIX Drop Copy B
COOTBETCTBHUH C TIOJIHOMOYHSMU I0OJIb30BATENS.

I'pynma venocrynna st cepsuca MFIX Trade c suBapst 2015 r.
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137 =>MiscFeeAmt v Amt 3HaueHne KOMUccUH 1o caeike. IToe obs3arensHoe, eciau NoMiscFees
(136)> 0 (TonbKo ISt GOHIOBOTO PHIHKA).
CyMMapHasi KOMHCCHSI IO CHIeJIKE, KOTOopast ObLIa 3aKII0ueHa Ha OCHOBE
JTAaHHOM 3asIBKH.
HoctymHo mist cepBucoB MFIX Trade Capture m MFIX Drop Copy B
COOTBETCTBHUH C ITOJIHOMOYHSIMH II0JIb30BATES.
I'pynma senoctynHa mst cepsruca MFIX Trade ¢ suBapst 2015 r.
139 =>MiscFeeType v int '4' (Komuccust Oupxn) Tun xomuccuu no caenke. Ilome obGs3arensHoe, ecnu NoMiscFees
98" (Komuccus 3a kaupume) (136)>0
'99' (Komuccust 3a mex. oocmyn) | CymMmapHasi KOMHCCHS 110 CIICNIKe, KOTopasi Obliia 3aKIIF0YCHA Ha OCHOBE
JTaHHOM 3asBKHU.
Hoctynno anst cepucoB MFIX Trade Capture u MFIX Drop Copy B
COOTBETCTBHH C IIOJTHOMOYHSAMH ITOTB30BATEIIS.
I'pynma venocrynna mist cepsuca MFIX Trade ¢ suBapst 2015 .
<Ipynna «TrdRegTimestamps»> H Bpems pecucmpayuu 3aa6xu na MOEX.
1090 MaxPriceLevels H int 1 (I1o oonoti yene) Makcumanvroe KOIUMECME0 YEHOBbIX YPOSHel Olisl COeNoK HO Mol
3asexe.
278 MDEntrylD H String 3uauenue nons MDENtrylD ona oannoii 3as6xu 6 nomoke

oannvixOrder List Refresh /Snapshot FAST udp multicast marketdata
cepsuca. I1o36onaem udenmupuyuposams cooOCmeeHHble 356K 8
nomoke 00e31U4eHHbIX 3d560K PbIHKA.

Ilybnuunsiil Homep 3a:A6KU:

- NPUCBAUBACTNCSA HOBBIM TUMUMHBIM 3AS8KAM

- npuceausaemcs 3aaexkam muna Cuams Ocmamox, [lornocmuio uau
OMKIOHUMb, PIHOYHBIM — MOLLKO NPU HAUYUU COENIOK

- UBMEHSIeMC sl Ha HOBbLIL NPU KAAHCOOM NONOIHEHUU BUOUMO2O
KOIUYeCcmaa 3as80k muna aicoepe

Ilpumeuanue:

3asexu, Komopule He CyWecmeosany 8 KHu2e 3as1680K 8 AKMuUeHOM
cocmosanuu (NOTHOCMbIO UCHONHEHHble npu pecucmpayuu, market,




)
=
=
=
=
<
=

JonycTumble 3HAYEHHUSA

IIpumeuyanue

10C, FOK) ne nyoauxytomes 6 nomokax FAST, no um moocem dvimo
npuceoen nyoauunsill hHomep ¢ Execution Report.

Ecnu 3as6xa cmana HeakmusHou yepes manozo (menee 200
MUKDOCEKYHO) UHMEPSAIL 6PEMEHU NOCILe PeUCMPayull, mo OHA
Mooicem bvimb He onyoaukosana ¢ FAST, o eil 6y0em npuceoen
nyonuunwitl Homep ¢ Execution Report.

84

CxlQty

Qty

CHAMoOe Konu4yecmeo 8 omeeme Ha 3arpoc CHAMUA 30A6KU

851

LastLiquidityInd

int

'1' (0obasnsem nukeudHocme)

'2’ (3abupaem AuK8UOHOCMb)

IT0T dnar NoKasbIBaeT, 3aK/oueHa M CAeKa No NacCUBHOM
(adding liquidity) nam no arpeccusHoi (taking liquidity) 3anske.
MPUMEHMMO TOIbKO ANA COOBLLEHMI O CaeNKaX.

5979

RequestTime

UTCTimestamp

Mone npucyTtctByeT B coobueHnsax Execution Report, Order Mass
Cancel Report nam Order Cancel Reject ana oTBeToB Ha BXogAWMe
coobueHma tnna 35=D, G, F, q. CoAep:KUT 3HauyeHMe BpPemeHMU
NoJly4eHUst BXOAALLEro COObLLEHMA MO IOKaAbHbIM Yacam cepBepa FIX
gateway B popmaTe YYYYMMDD-HH:MM:SS.sssssssss.

9947

OrdCancelReason

String

00 Mo npasnnam Topros

01 Mo orpaHMYeHMIO LLEHOBOTO
Kopuaopa

02 3afBKa CO CKPbITbIM KO/IMYECTBOM
03 PbIHOYHaA 3aABKa

04 PblHOYHaA 3asBKa C LLeHoM

05 CHATO OonepaTopom CUCTEMbI UK
MaKk/siepom

06 CHATO NO NpaBuiam TOPros
aYKLMOHa NO LeHe ayKUMOoHa 3aKpbITusA
07 CHaTo npu 610KMPOBKeE
AEeno3nTapHoro c4éta

08 CHATHE HENOATBEPKAEHHbIX
afPecHbIX 3aABOK

09 CHATHE HenoATBEPXKAEHHbIX
nepesosos

Koga NPUYNHBI CHATUA 3aABKU
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10 CHATMeE 33ABOK OT BHELLUHUX CUCTEM
11 CHATME 3aABOK OXMAAIOLLMX
cobbITUA aKTUBaLUK

12 CHATME 3aABOK OXKUAAIOLLNX
BPEMEHU aKTUBaLum

13 CHATMe 3asaBOK Npu 61OKMPOBKe
PbIHKa

14 CHaTMe 3aaBOK Npu 6J10KMPOBKe
pexuma Topros

15 CHATMeE 33aABOK NPU U3MEHEHUN
TUMNA TOProB Ha peXxMme TOpros

16 CHATMe 3asaBOK Npu 61OKMPOBKe
$UHAHCOBOro MHCTPYMEHTa

17 CHATMeE 33ABOK NPU U3MEHEHUN
TMNa Topros no ¢puHaHcoBOMY
MHCTPYMEHTY

18 CHATO Npu NpoBeAeHUN npoueaypbl
AepoNTHOro yperyamposaHua

19 CHATO AnA npoBeaeHMA npoueaypbl
paHHMX pacyéTos

20 CHATO Npw NpeKpaLLeHnn TOProsbIx
onepaLmii no pacyéTHoMy Koay

21 CHATO Npw NpoBEpPKe eaMHOro
mmuTa

22 CHATO No cobbITUIO "CHATb 3aABKMK"
23 CHATO Npwm NpoBepKe Ha Kpocc-
caenky

24 CHATO NO OrPaHUYEHUIO Ha CAENKY
MapKeT-melnKkepom

25 CHATO NO HEe[OCTAaTOYHOCTHU
obecneyeHus (Npu akTMBaLMK)

26 CHATUe 3aABOK Npu 6710KMPOBKe
durpmbl

27 CHATVe 3aABOK Npu 6710KMPOBKe
nonb3osartens

28 CHATWe 3a8BOK Npu 6/10KMPOBKe
TKC

29 CHATWe 3aABOK Npu 6710KMPOBKe
rpynnbl $UHAHCOBbIX MHCTPYMEHTOB
30 O6bem pbIHOYHOW 3aABKM MeHee
0AHOro /loTa
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31 CHATWe 3aABOK Npw 3anpeTe
TOProBbIX Onepauuii Ana nonb3osaTtens
32 CHATWe 3aABKM HEAOMYCTUMOTO
nepuoga Topros

33 CHATUe 3aABOK Npu 610KMPOBKe
KoAa KNneHTa

34 CHATWEe NacCMBHOW 3asABKMW NpU
npoBepKe Ha Kpocc-caenky

35 lMNpeBbileHne orpaHnYeHna
arpeccMBHOCTU PbIHOYHOM 3aABKK

5800 FIFOViolationReaSon H int 0 — 8bI800 npuKa3a u3 oyepedu | YKasaHMWe Ha BbIBOA, TOProBOro npukasa us odepeam FIFO. MpumeHnmo
FIFO no HeonpedeneHHol | Tonbko ans cepsuca FIFO MFIX TRADE.

npuyuHe
NMpumeuanue: eciu 3anpocsr New Order Single (D) wam Order Cancel/

1 - abigo0 npukasa uz oyepedu | Replace Request (G) unu Order Cancel Request (F) npuxoasrt ot ogHOTO
FIFO u3-3a oxudaHus omeema | ¥ toro xe SenderComplD B KOpOTKHii TPOMEKYTOK BPEMEHH,

Ha npedbidywuil NpuKas. TO UX 06paboTKa NPON3BOAMUTCA CMHXPOHHO Ha yyacTke FIX cepsep —
A4PO TOProBOW CUCTEMBbI: NOC/AEAYIOWMA 3aNpoCc He MOXKeT ObiTb
OTNpaB/ieH MNOKa He 6yaeT nosydvyeH OTBET Ha NpeALIecTBYHOLLUNA
3anpoc. locne nonyyeHua oteeta Koa FIFO MFIX TRADE scrasut
BbiBeAeHHbIN 13 ouepeam FIFO npukas B ouepeab OTNPABKK, a B OTBETE
Ha 3aZlepXaHHbIl NpuKas byaeT gobasneHo none 5800=1.

<I'pynmna «Trailer»> (0]

5.2.3 Order Mass Cancel Report (r)

Cooobmenue Order Mass Cancel Report () ucrionb3yercs [J1s OATBEPKACHUS MOTYYEHHsI WA OTKJIOHEHHE HEKOPPEKTHOTO MacCOBOTO 3aIpoca
Ha CHsATHE paHee pa3menieHHbIX 3asBok (Order Mass Cancel Request (q)). Ha xaxmyro 3asBKy, KoTopas Oblla OTMEHEHa B pe3yJibTaTe 00padOTKH
MacCOBOTO 3ampoca Ha CHATHE 3as1BOK, OpMHUpYyeTCs oTAenbpHOe coobienue Execution Report (8), B kotopom 3Hauenne ClOrdID(11) pasuo ClOrdID(11)
13 coobtenus o moctaHoBke 3asBku 1 ExecType (150) =4.



3ameuanue: Eciu KIMEHT pa3opBeT CECCHIO Cpasy ke mociie oTnpaBku coobmienus Order Mass Cancel Request, To He rapaHTHpyeTCs, YTO OH
1ocJIe mepenoakIroueHus noayaut coodienune Order Mass Cancel Report. B takom citydae OyayT OTIIpaBiIeHbI TOJIBKO OTACTIbHbBIC COOOIICHHS
Execution Report mo kax101i OTMEHEHHOI 3asiBKe.

ITons coobmmenust Order Mass Cancel Report (r) omucansl B Tabiuie 26.

Tabnuua 236
=
; Jlo 1 P
2
<Tpymma «Header»> O Tun coobmienus = 'r'
11 | ClordID H | String WneHTndUKaTOp MaccoBOTO 3ampoca Ha CHATHE 3asBOK,
npucsoennbiit FIX kmuenrom (Order Mass Cancel Request ()).
Konupyercs uz coobmenns Order Mass Cancel Request (q)

526 | SecondaryClOrdID H | String 3HaueHHe TIOJI COBMAIAET CO 3HAYEHHEM COOTBETCTBYIOIUIETO

noist B coobmennu Order Mass Cancel Request.

37 | OrderID O | String IpucBoeHHBII TOProBOM CHCTEMOH VHHKATBHBIN

UICHTH()UKATOP MACCOBOTO 3aIIpoca Ha CHATHE 3asBOK.

530 | MassCancelRequestType | O | char ‘1> (CHaTh 3as4BKA [0 OMpEICICHHOMY | THII MacCOBOTO 3alpoca Ha CHSATHE 3asiBOK.
(MHAHCOBOMY HHCTPYMEHTY)

‘7’ (CHATH BCe 3asBKH, KOTOPHIE YIOBIETBOPSIOT
apameTpam 3ampoca)

531 | MassCancelResponse O | char '0' (3ampoc Ha cHATHE 3asABOK OTKJIOHeH) | [ledictBus ToproBoil cHCTeMbI IOCIE MOJYYEHHS MaccOBOTO
1"  (CHATBl 3asBKM 1[0  ONPEJCICHHOMY | 3ampoca Ha CHATHE 3asBOK.

(uHAHCOBOMY HHCTPYMEHTY)
‘7" (CHaTBI BCe 3asIBKH, KOTOPBIC YIAOBIETBOPSIOT
napameTpam 3ampoca)

532 | MassCancelRejectReason | V | int ‘0’ (Mass Cancel Not Supported) | TTpuunHa OTKIOHEHHS MACCOBOTO 3ampoca Ha CHSTHE 3asBOK.
'l'  (HekoppekTHsiii  mnm  HemsBecTHbIH | O6s3arenbHoe, ecim MassCancelResponse = 0.
uaeHTUGUKaTOp (HHUHAHCOBOTO HHCTPYMEHTA)

'99' (Apyroe)
336 | TradingSessionID y* | String Wnentudukarop pexmma  TOproB  aiusg  (PUHAHCOBOTO
MHCTPYMEHTA, KOTOPBIi HCII0JIb30BAJICS KaK MapameTp 3ampoca
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ITpumeyanue

Ha CHATHEC 3a541BOK. ITone OﬁﬂSaTGHLHOC, €ClIn
MassCancelRequestType (530) = “1°.

<['pymma «Instrument»>

y*

Wnentudukatop (QUHAHCOBOTO HMHCTPYMEHTa, KOTOPBIA
HCIIOJIL30BAJICS KAK IIapaMeTp 3alpoca Ha CHATHE 3asBOK. [lome
obsi3arenpHoe, ecin MassCancelRequestType (530) = “1°.

54

Side

char

1" (TTokyrka)
2" (llpomasxa)

HaHpaBHeHHOCTL 3ad4BKHU, KOTOpass UCIOJb30BajlaChb, KakK
JIOTIOJTHUTEIIbHBIN nmapaMeTp MacCOBOT'O 3arpoca Ha CHATUEC
3asBOK.

Account

String (12)

TOpZOGbllZ cuem, Komopbn? UCnoaib306aijicAa KakKk
O0ONONHUMEIbHBLLL napamemp maccoeoco 3anpoca Ha CHiAmue
3A560K

<Ipynna «Parties»>

Cmoponsl  3a56Ku,  KOMOpble — UCNONb306ANUCh — KAK
O0ONOTHUMETbHBIE NAPAMEMPb MACCOB020 3ANPOCA HA CHAMUE
3as60K. OObIUHO COOePICUM UOCHMUPUKAMOD NOTb306AMENsL
u/unu Qpupmol.

58

Text

String

TekcroBas cTpoka B cBoOomHOM (opmare. OOBIYHO
WCIIONIB3YeTCS Ul JeTalu3alyddl TPUYMHBl  OTKIOHEHHS
MacCOBOTO 3aIIpoca Ha CHATHE 3asiBOK.

60

TransactTime

UTCTimestamp

Bpemsa peaucmpauuu 3anpoca Order Mass Cancel Request &
mopzosoli cucmeme

Hons 60 u 9412 gopmupyrom 3Hauenue BpemMeHU HAYALA
obpabomku 3anpoca siopom TC. Ipu mamuuuu ouepedu Ha
0bpabomky Ha 6xode A0pa epemsl 0JCUOAHUs 8 ouepedu byoem
VUUMBIBANBCS 8 3HAYEHUU DEMEHU PeUCMPAYUY 3anpocd.

9412

OrigTime

int

MuKpoceKyHObI 8peMeHU peaucmpayuu 3anpoca Order Mass
Cancel Request 8 mopzoeoli cucmeme
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5979 | RequestTime UTCTimestamp

ﬂOHyCTI/IM]’Ie SHAYCHUA

ITpumeyanue

Mone npucytcTeyeT B coobuweHunax Execution Report, Order

Mass Cancel Report nnm Order Cancel Reject ans oTBeToB Ha
BxoaAwme coobwenna Tuna 35=D, G, F, q. Coaepxut
3HaYeHWe BPEMEHMU MOJyYeHUs BXOAALLEro CoobLLeHUsa no
NIOKanbHbIM  Yacam cepBepa FIX gateway B ¢opmarte
YYYYMMDD-HH:MM:SS.sssssssss.

5800 | FIFOViolationReaSon H |int

0 — 861800 npukasza u3 o4epedu FIFO no
HeornpedeneHHoU npu4uHe

1 - 861800 npuKasa u3 o4epedu FIFO u3-3a
0XUOAHUA omeema Ha npedblOyuuli NpuKas.

YKasaHuMe Ha BblBOA, TOProBOro npukasa ms oyepegm FIFO.
MpumeHnmo TonbKo gna cepsunca FIFO MFIX TRADE.

Mpumeyanue: eciu 3anpocskt New Order Single (D) nmu Order
Cancel/ Replace Request (G) unmu Order Cancel Request (F)
OPUXOAAT OT OAHOTO H Toro xe SenderComplD B kKopoTKuii
MIPOMEXYTOK BPEMEHH,

TO Mx 06paboTKa NPOM3BOAMTCA CUMHXPOHHO Ha yyacTke FIX
cepBep — A4PO TOProBOW CUCTEMbI: NOCNEAYIOWMIA 3aNpOC He
MOXeT 6bITb OTNpaBAeH Moka He OyaeT NosydYeH OTBET Ha
npegliecTsytowmii 3anpoc. Mocne nonyvyeHus oteeTta kog FIFO
MFIX TRADE BcTaBWUT BbiBeZeHHbIN 13 ovepean FIFO npukas B
ouyepesb OTMNPABKM, a B OTBETE HA 3a4epKaHHbIV NpuKas byaeT
pobasneHo none 5800=1.

<[pymna «Trailer»> (0]

5.2.4 Order Cancel Reject (9)

Cooomenne Order Cancel Reject (9) hbopmupyercs B cirydae MmoTydeHUs] HEKOPPEKTHOTO 3apoca Ha CHATHE WM W3MEHCHHE 3asBKU (HarpuMep,

yKa3aH HOMEp HeCYIIECTBYIOIICH 3asBKH).




B cnyuae, eciiu B Order Cancel/Replace Request (G) mapameTpsl 3assBKM HE COBIAIAIOT € TTapaMeTpaMU U3MEHSIEMOH 3asBKH (KpoMe: 11eHa 3asBKH
(44), komuuectBo (38), mnu none SecondaryClOrdID), unentuduxaropy, nocraBuBieMy 3asBKy Ha u3Mmenenue, npuaer Order Cancel Reject (9) c
ClOrdID(11) paBabiM ClOrdID(11) u3 coobmieHust, KOTOpOE MPUBEIIO K MOCTaHOBKE n3MeHsieMoi 3asBku (35=G), Tara OrigClOrdID(41) ue Oyner.

IMons coobmmenust Order Cancel Reject (9) onucansl B Tabuie 27.

Tabmuna 247
L
[@)] E
A = JonycTuMbIe 3HAYEHUS Ipumeuanne
E
<I'pymma «Header»> (0] Tumn coobmenus = '9'
37 OrderID o String Wnentuduxarop 3asBku B Toproeoii cucreme, KoTopas He MOXET OBITh CHSITA.
OrderID (37) = “NONE - ecnu CxIRejReason = ‘HeusBecTHas 3asBka’.
11 ClordID (0] String VuukanpHblii waentuukarop coobmenust Order Cancel Request (F)/
OrderCancel/Replace Request (G) - 3anpoca Ha cHATHE/M3MCHEHHE 3asIBKH.
41 OrigClOrdID H* | String [Tonp30BarenbCkuil nAeHTU(HUKATOP 3asBKH, KOTOPasi HE MOXKET OBITh CHSITA HIIH
usmenena. Heoo6szamenvno ona cooowenuti Order Cancel Request (F)/
OrderCancel/Replace Request (G)
39 OrdStatus o char '8' (OTKII0HEHA) Ykaszvi6aem na cmamyc 3aa6Kku Ha MOMEHM NOYUeHUs OMKIOHEHHO20 3anpoca
2’ (UcnomHeHa) Ha ee CHAmue.
‘4> (Casra) Ipumeuanue: eciu 6l NOIYYUIU OMKA3 CHAMb 3A6KY C YKA3AHUEM ee CINamycd
KaK CHAMOU ULU NOJHOCMbIO UCHOIHEHHOU, MO 3MO 2aPAHIMUPYem, Ymo 3as6Ka
HeakmueHa 6 s0pe mopeosou cucmemvl. Bvi moowceme nonyuums Execution
Report, yrkasvigaiowuii Ha uHATbHBIL cmMamyc 3dsA6Ku NO3Xce IM020 OMKA3d,
00HAKO 8bl MOMHCEMe 6E30NACHO UCNONIB306AMb YKA3AHHYLIL 6 HeM CIAMYC 3a5A8KU
07151 YCKOpeHust 06pabomxu Ha gauieti CmopoHe
434 CxIRejResponseTo 0] char 'l' (3anpoc Ha cHsATHE 3asBKU | Tum 3ampoca, Ha KOTOPBIH JaHHOE COOOIIEHHUE SBIIAETCS OTBETOM.
OTKJIOHEH (Order Cancel
Request))
‘2’ (3ampoc Ha W3MEHEHHE
napamerpoB  3asBku) (Order
Cancel/Replace Request))
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ﬂOHyCTI/IMbIe SHAYCHUSA HpnMeanne

o
=
>
=
=
<

=

526 SecondaryClOrdID H String 3HaveHHe MOJIsl COBIAJaeT CO 3HAYEHHEM COOTBETCTBYIOLIETO MOJISL B COOOIECHUN
Order Mass Cancel Request.
102 CxIRejReason H int ‘0’ (CommkoMm mo3mHO st | [IpuunHa OTKIOHEHHS 3aIpoca Ha CHSTHE 3asBKH.
CHATHS)

'l' (HeusBecTHas 3as1BKa)

‘3’ (B 0XXHJAHAN 3aMCHEI)

‘6’ (HyO6muxat 3ampoca
ClOrdID(11))

‘11’ (3uauenne  ClOrdID
oonpme  gomyctumoro (20
CHUMBOJIOB);

'99' (Ipyroe)

58 Text H String TexcroBass crtpoka B cBoOogHOM (opmare. OOBIYHO HCHOIB3YETCS IS
JeTaln3anny MPUIUHEI oTKIIoOHeHus coobmenust Order Cancel Request (F)
Order Cancel Replace.

[Mpumeuanue: npu 00pabOTKe NpUKa3a Ha CHATHE WM HM3MEHEHHE 3asBKH

BO3MOJXKHBI CJICYIOIINE CUTYaIINH:
1. MFIX Trade cepBep HaIen COOTBETCTBHE MEX Y YKa3aHHBIM B
sanpoce OrigClOrdID u 6upskeBsiM HOMepoMm 3asiku Order|D
(37), unu OGupkeBOit HOMEp COOOIIEH B 3ampoce. 3ampoc Ha
CHATHE OTIIPABIIIETCS IO OMP)KEBOMY HOMEPY B SIIPO TOPTOBOM
CHCTEMBI, KOTOPOE MNPOW3BOJIUT IOWCK AKTHBHOW 3asBKU C
HOMEpOM, COBIIQJAIOIINM C yKa3aHHBIM B 3allpoce Ha CHSTHE
WIN W3MEHEHHE, U KOTOPYI0 pPa3pelieHO CHUMATh IaHHOMY
none3oBarento (SenderComplD). Ecnu 3asiBka He HaiiieHa, TO
BO3BpalIaeTcs 0TKa3 ¢ KOJAOM OIMMUOKK W TeKcToM Tuma (219)

He natineno 3asBox mist cHsatusa. Henb3s canmars: 0.
2. Ecnu 3asBKa cHsTa WM MCIIOJIHEHA, TO BO3BPAIIAETCs CTPOKA C
yKa3aHHEM CcTaTyca 3asBKH. 3HaUCHHE CTaTyca 3asBKH B OTKa3e
na 3anpocel Order Cancel request unmu Order Cancel Replace




ﬂonycranle SHAYCHUHA Hpnmeqaﬂne

o
=
>
=
=
<

=

request sBJISIETCS OKOHYATENHHBIM U MOXKET HCIOJIb30BATHCS
KIMEHTCKHUM TIPHJIOKEHHEM JI0 Tosryuenust Execution Report ¢
yKazaHueM craryca 3asBku matched wmu canceled.

3. Ha MFIX transactional cepBepe He HaimeHO OHPKEBOTO
HOMepa 3asBKM Ui ykasamHoro B 3ampoce OrigClOrdID.
3anpoc OTKJIOHAETCs ¢ ykasaHueM B mone Text 58=can't find
order (Bcerma Ha aHTJIMHACKOM SI3BIKE).

Ecmm 3ampocsl Ha perucTpanyio WM W3MEHEHHE / OTMEHY 3asBKH
MIPUXOJAT OT ogHOTO 1 Toro ke SenderComplD ¢ ManbIMu HHTEpBaIAMH
BPEMEHH, TO HUX HCIOJHEHHE MPOHCXOIUT TIOCIEA0BaTEeIbHO, U B
CHHXPOHHOM pexxuMme Ha yudactke oT FIX cepBepa 1o sapa ToproBoi
cucreMsbl. [locneayronuii npuka3 He OTHpPABISETCA 0 TeX MOp, MOKa
KOJIOM CepBepa He OyeT moyiyueH u 00padoTaH OTBET Ha MPEABIAYIIUAN
npuka3. Ecnm perucrpaius HOBOH WM M3MEHEHHE 3asBKH OBLIO
YCIIEIIHBIM, TO TPH 00pabOTKe MOCIEAYIOMETO MpUKa3a HA €€ CHATHE
wm n3MeHenue c¢ ykazanueM OrigClOrdID Oyner Haiinen OupxeBoi
HOMEp 3asBKH W 00paboTka mpomsoiiger mo Bapuanty 1. Ecmum B
perucTpanuy HoBOI WK 3aMeHe 3asiBKH OyJIeT 0TKa3aHo, TO OMP>KEBOTO
HOMepa HOBOW 3asBKHM He OyJeT u 00paboTKa MOCIEAyIOMEero IpHKasa
Ha CHATHE WM 3aMEHy HECYLIECTBYIOLIECH 3asBKM IPOU3OHUIET I10
BapHaHTy 3.

60 TransactTime H | UTCTimestamp Bpems peaucmpayuu 3anpoca Order Cancel Request 8 mopaoeoli cucmeme.
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ﬂOHyCTI/IMbIe SHAYCHUSA

ITpumeyanue

Hons 60 u 9412 gpopmupyrom 3HaueHue 8pemenu Hauala oopabomku 3anpoca
s0pom TC. Ipu nanuuuu ouepeou Ha 06paboOmKy Ha 6x00e A0PAa 8PEMsL OHCUOAHUS
6 ouepedu bydem yuumvleamsbCsi 6 3HAUCHUU BPEMEHU PeSUCPAYUU 3anpocd.

9412

OrigTime

int

MukpocekyHObl 8pemeHuU peaucmpayuu 3anpoca Order Cancel Request 8
mopeosoli cucmeme. Imo 3Ha4yeHue credyem dobasume 8 Kayecmeae OpobHoli
yacmu cekyHO 8 3HavyeHuu nosas TransactTime.

84

CxlQty

Qty

VYka3plBaeT Ha CHATHIA 00BEM 3asABKU ISl CIIydash aBTOMATHYECKOTO CHSTHSI
0CTaTKa YaCTHIHO MCIIOTHEHHOU 3asBKH MPH OTKA3€ €¢ U3MEHHUTh 1 BKIFOYCHHOM
¢mare CancelOrigOnReject. D10 mojie MO3BONSIET Y3HATh 00BEM CHHMAEMOM
3asBKH JIO TIOJYUICHHS COOOIICHHI O CAENKaX.

5979

RequestTime

UTCTimestamp

[Mone npucyrcrByer B coobmenusix Execution Report, Order Mass Cancel Report
umu Order Cancel Reject 11 oTBeTOB Ha BXoasmiue cooduienus tumna 35=D, G,
F, q. Comepxur 3HaueHHWe BPEMEHH IOJYYEHHS BXOMSLIErO COOOLICHUS IO
JIOKaNbHBIM uacam cepBepa FIX gateway B ¢opmare YYYYMMDD-
HH:MM:SS.sssssssss.

5800

FIFOViolationReaSon

int

0 — 861800 NMpuUKA3a U3 oyepeou
FIFO no  HeonpedeneHHOU
npu4yuHe

1 — 861800 NpuKasa us oyepeou
FIFO u3-3a oxudaHus omeema
Ha npedbidyuwjuli NnpuKas.

YKa3saHue Ha BblBOA, TOProBoro npukasa us ovyepegu FIFO. NMpmeHUMO TONbKO
ana cepsuca FIFO MFIX TRADE.

Npumeyanue: ecim 3anpockl New Order Single (D) nmu Order Cancel/ Replace
Request (G) unmu Order Cancel Request (F) mpuxomsT oT OJHOTO W TOTO e
SenderComplD B KOpOTKHii TPOMEXYTOK BPEMEHH,

TO Ux 0b6paboTKa NMPOM3BOAMUTCA CMHXPOHHO Ha yyacTke FIX cepsep — agpo
TOProBOW CUCTEMbI: MOCAEAYIOLNIA 3aNPOC HE MOXKET bbITb OTNPaABAEH NOKa He
byneT nonyyeH OTBET HA NpeLWecTBYOWNMIM 3anpoc. MNocne nosyyeHna oTeeTa
kog FIFO MFIX TRADE BcTaBUT BbiBeAeHHbIM U3 ovepeam FIFO npuKas B ouepesb
OTNpPaBKM, a B OTBETE Ha 334ePrKaHHbIM NpuKas byaer gobasneHo nose 5800=1.

<I'pymma «Trailer»>




6. CepBuc MFIX Trade Capture

Cepsuc MFIX Trade Capture ucnosb3yercs ais nonydenus ordero Trade Capture Report (AE) no Bcem crenkam, KOTOpbIE BHIUT JaHHBIN
nonb3oBarenab (USERID) Toprosoit Cuctember MOEX. B 3aBUCMMOCTH OT TIpaB JOCTYyTa MOJIh30BATENs, MOTy4YaeMbIe CICTKA MOTYT BKJIIOUYATh CHICIKH
BCeil pUpMBI MK CIIENIKH HEKOTOpOro Habopa Tpeiaepos. [lpaBa nocryna ycranaBnuBatorcst anmuauctparopamu Toprosoit Cucremsr MOEX.

s ucnonb3oBanust cepsuca MFIX Trade Capture nHeobxoaumo ycTaHoBUTH FIX-ceccHio Ha COOTBETCTBYIONIMEA aapec M IOPT C
cootBercTBytomMM TargetComplD. ITocie atoro cepsep cpasy *xe HauHeT mockuiaTh cooduienus Trade Capture Report (AE) o BceM BUAUMBIM ClIEIKaM
C MUHUMAJILHOW 3aJI€PKKOM.

3ameuaHue: B HOBOM BEPCHUU CEPBUCOB KIIMEHTY HET HEOOXOJMMOCTH mockuiath coodmenue Trade Capture Report Request.

6.1. CooOLleHunsa oT cepBepa K KITMEHTY

6.1.1 Trading Session Status (h)

Coo6mienue Trading Session Status (h) npemocrasiser uadopmarnio o craTyce MOAKIOYEHHs K KOHKpeTHOMY pbiHKy MOEX 1 oTnpasisercs
FIX xnuenty 6e3 3amnpoca (unsolicited) B cieayronux ciryvasx:

o Coenunenue FIX cepsepa ¢ Toprosoii cucremoit MOEX ycranoBieHo

o Coenunenne FIX cepepa ¢ Toprooii cucremoit MOEX 3aBepIiieHO KOPPEKTHO

¢ Coenunenue FIX cepepa ¢ Toprosoii cuctemoit MOEX 3aBepiieHO HEKOPPEKTHO
o [ToBTOpHOE coenunenue FIX cepepa ¢ Toprosoii cucremoit MOEX

o Toprosas cucrema MOEX nepesamnyiiena/Bo300HOBIIEHA.

[Ipumeuanue: Hetr HeooxoaumocTu oxkuaath coodmieHus: 340=101 npu nomydyenun ycnemnoro coobmenus Logon. Coobmenust Trading session
Status uCHOAB3YIOTCS TONBKO MPU HETATUBHBIX CLIEHAPUSAX:
= [lonyuenue cooOuienust 340=103 o3Hauaer, yTo BBl He Oynere mosydarh Execution Reports g0 Tex mop, moka He NMpUAET
coobuienue 340=101
= Bce npuka3pl Ha MOCTAHOBKY/OTMEHY/U3MEHEHHUS 3aBKU OyIyT OTBEPrHYThl B MPOMEXKYTKE BPEMEHHU MEXIY MOJyuYEeHUEM
coobmienust 340=103 u coodbmenus 340=101
= [lomyuenue coobmenus 340=101 mnocne coobmenus 340=103 o3nauvaer, uro pabdortocnocodHocTh FIX cepsepa
BOCCTaHOBJICHA.
ITonst coobmenus Trading Session Status (h) omucanst B Tabwie 28.
Tabnuma 258
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IlOIIyCTI/IMl)Ie SHAYCHUA HpnMeanne

)
=
=
=
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=

<I'pymma «Header»> O Tun coobmienus = 'h'
336 | TradingSessionID (0] String Wnentudukarop Topropoii ceccun. [lone coaepxut naeHTH(HUKaTOp phIHKA.
325  UnsolicitedIndicator H Boolean Y' (Ha) WupukaTop, KOTOPBIA IOKAa3bIBAET, OTIPABISETCS JIK 3TO COOOIICHHE MO
3anpocy/moamnucke (B otBeT Ha Trading Session Status Request (g)) iy HeT.
340 | TradSesStatus (0] int ‘100’ (Topeosas cucmema | CraTyc TOpProBoii ceccuu. lcmomp3yercs IUisi TpPEAOCTAaBICHHS CTaTyca
nepe3anywena/s03061o61ena) MOKIIIOUEHNS K KOHKpeTHOMY peiHKY MOEX.
‘101" (Coedunenue ¢ MOEX
YCMaHos1eHo)
‘102"  (Coedunenue c¢ MOEX
3A6EPUEHO KOPPEKMHO)
‘103"  (Coedunenue ¢ MOEX
saseputeno Hexoppexkmno) ‘104’
(Iloemopnoe  coedunenue ¢
MOEX)
58 Text H String TekcroBas cTpoka B cBOOOZHOM (opmare. MOXKET HCIIONB30BATHCS IS
KOMMEHTAPHEB, JOIOJHHUTEIbHON HHPOPMALK KaCAIOIISHCS MOAKITIOYCHHS K
KOHKpeTHOMY pbiHKY MOEX.
<I'pymmna «Trailer»> (0]

6.1.2 Trade Capture Report (AE)

Cooo0menne Trade Capture Report (AE) mpemocraBnsier uHpopmaiuio o caenke. CoobOmenust Trade Capture Report otmpaBisioTcs
aBTOMATHYECKH M He TPeOYIOT MpeABapUTeIbHOro 3anpoca coobuiennem Trade Capture Report Request.
ITonst coobmenus Trade Capture Report (AE) onmcans B Tabmuie 29.

Tabmnuua 269


http://btobits.com/fixopaedia/fixdic44/message_Trade_Capture_Report_AE.html
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<Standard Message Header>

J10

Tum coodmenns = '‘AE'

571 TradeReportID

String

VuukanpHbIi uneHTduKaTop coobmenus Trade Capture Report (AE).

828 TrdType

* Q0|0

String

'0' (OObruHAS cHETIKA)

‘2’ (Coenxa PEIIO c [JK)
‘22’ (Adpecnas coenxa);

‘53’ (Coenxa PEIIO);

‘101° (Komnencayuonmnwiii)
‘102° (Texnuueckas coenxa
no  6036pamy  AKMUBO8
PEIIO ¢ [JK);

‘F’ (Ilepesoo)

Tun cnenku.

829 TrdSubType

*

int

‘1 (l-as dyacte caenku
PEIIO);

‘2> (2-a1 4YacTh CHENKH
PEIIO);

‘3’ (PacuetHas cnenka ToO
nnctpymenty CBOII);

‘4> (PacyerHas cpenka IO
WHCTPYMEHTY OWBAaNFOTHAsS
KOp3WHA);

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

‘6’ (ITepBast 9acTh CAETKHU TIO
oneparuu PETIO ¢ 1IK);

7’ (Bropast 4acTh CIEIKH 10
oneparuu PETIO ¢ 1IK);

‘8’ (AndpecHas caenmka IIo
oneparuu PEIIO c LIK);

Wnentuduxarop, yTOUHSIOMNN THIT CIIEJIKH.




‘9’ (IlepBas 9acTh afpecHOM
caenku no omeparun PEITO
¢ LK);

‘10’ (BTopas uacTb cHenku

no onepauuu PEITO c I1K).
818 SecondaryTradeReportID H | String Howmep crenku PEIIO.
150 ExecType O | char 'F' (Cnenka) Tun wucnonuenust (Execution), wHbDOpMamust o KOTOPOM BKIIOYCHA B 3TO
* cooO1IeHueE.
17 ExeclD O | String YHUKaIbHBIA HICHTH()HUKATOP CIEIIKH.
*
570 PreviouslyReported O | Boolean ‘N'  (otwer He  Obw | MnaukaTop, MHGOPMHUPYIOIIHIA O TOM, OBUI JIM YK€ paHbIIe OTHPABIICH OTYET O
MIPEIOCTABIIEH BTOpOM | JaHHOU CHEJIKE BTOPOI CTOPOHE.
CTOPOHE CICIKN)
<I'pymma «Instrument»> (0] Tukep, wuaeHTH(PHUKATOp (HUHAHCOBOrO HWHCTpyMEHTa. B KaudecTBe
uaeHTruKaropa GUHAHCOBOIO HHCTPYMEHTA, [0 KOTOPOMY 3aK/II0YEHA CAENKa,
ucnonb3yercss SECCODE*.
<I'pymma Financing Details > H JononuurensHas nHGOPMAaLUs O CACIKE.
<I'pymma «Yield Data»> H Jl0X0THOCTB IIEHHO OyMmarw.
711 | NoUnderlyings H | NumInGroup KommuectBo anemenTos B rpynne <Underlying Instrument>
<I'pynmna Underlying Instrument> H JononuurensHas nHGopManus 0 GUHAHCOBOM HHCTPYMEHTE.
32 LastQty O | Qty OO0BeM CIeNKHU, BRIPAXKCHHBIN B JIOTaX.
31 LastPx O | Price Ilena cpenku, 3a €AWHUIly WHCTPYMEHTa, B BalIOT€ WHCTPYMEHTa WIH B
MIPOLIEHTaX OT HOMHUHANA (U151 GUHAHCOBBIX MHCTPYMEHTOB C (DUKCHPOBAaHHBIM
JIOXOJIOM).
1056 CalculatedCcyLastQty H | Amt KonnuecTBo B ClieNKe, BRIPAKEHHOE B €IUHUIAX [IEHHBIX Oymar. Beraucisercs
kak npousBeaenue LastQty (32) * LotSize (konruecTBO eUHUI] HHCTPYMEHTA B
OJIHOM JIOTE)
75 TradeDate O | LocalMktDate Hara 3akmouenus cuenku B [ TTTMMJ/] dpopmare. Ecim nata He onpenernena,
JaTO 3aKIIFOYCHUS CICIIKH CYUTACTCSI TEKYIAs aTa 0 MECTHOMY BPEeMEHH, TIe
MPOXOIUIH TOPTH.
60 TransactTime O | UTCTimestamp Bpemsi 3akitoueHHsi CHEIKH C TOYHOCTBIO JIO LEJbIX CEKyHA (eciu OT4er

OTHOCHTCSI K aJIpECHBIM PEKHUMaM TOPrOB 3[€Ch MOXET ObITh Hpe/CTaBICHA
TOJIBKO JIaTa).




851

6636

63

LastLiquiditylnd

StipulationValue

SettlType

H

H

int

char

String

'1' (0Oobaensem
AIUKBUOHOCMb)

'2’ (3a6upaem
AIUKBUOHOCMb)
Y’ (Ha)

‘N’ (Hem)

'l' (Hamu4aHbIi pacyer);

‘2’ (Pacuer Ha cleIyFOLTHIA
JCHb TIOCIC 3aKIIOYCHUS
CIICITKH) (TOIBKO IUTS
BaJIOTHOTO PHIHKA);

‘3> (Pacuér Ha BTOpOW JEHb
MOCJIE 3aKJIFOUEHUS CIEIIKN);
‘4> (Pacuer Ha TpeTuii JeHb
MOCTIE 3aKII0YEHUS CIIENIKH);
‘5’ (Pacuer Ha dYeTBEpTHIH
JICHb TIOCIIC  3aKJIIOYCHUS
CIICIIKH);

‘6’ (Bymymas mara
pacuéToB);

‘Dx’ (Cpok morameHus,
BBIP@KCHHBIH KOJIMYECTBOM
et (x));

‘Wx* (Cpox morameHus,
BBIP@KCHHBIH KOJIMYECTBOM
HeJels (X));

‘Mx*  (Cpokx morameHus,
BBIPAKCHHBIH KOJIMYECTBOM
MecsIeB (X));

‘YX’ (Cpok morameHus,
BBIPKCHHBIH KOJIMUECTBOM
et (x));

3T1oT dnar nokasbiBaeT, 3aKkAlOYEeHa AU cAenka no naccusHol (adding
liquidity) nnm no arpeccuBHomn (taking liquidity) 3asBke. MNMpumeHUMo
TOJIbKO A1 COOBLEHUNIM O caenKax.

Huouxamop Y’ yxasvieaem, umo coeixka 3aKi0OYeHd HA OCHOBAHUU aticOepe-
3a56KU ¢ NONOIHEHUEM ee 8UOUMOT Yacmu

[TnaTexxHbIH TIEpHOL (TIEPHOA PACIETOB)



64 SettIDate H | LocalMktDate Iara pacdeToB 1o crenke, Beipakennas 8 [TTTMMJJ ¢popmare

5459 OptionSettI Type H | String Konx pacueroB TC MOEX

552 NoSides O | NumInGroup KonuuecTBo 31eMeHTOB B rpyime Sides.

54 => Side O | char '1' (Moxkymka) Hampasnenue 3assBki, Ha OCHOBAHHH KOTOPO# 3aKIIFOUCHA CIIEIIKA.

'2' (Mpomaxa)

37 => OrderID H | String YHUKaNbHBI WACHTU(UKATOP 3asiBKH, MpHCBOeHHON B ToproBoit Cucreme
MOEX, Ha 0CHOBaHHHU KOTOPOM 3aKJII0UEHa CAETKa.

11 => ClOrdID H | String VYHHKaNbHBI T0JIb30BATENILCKUHA WACHTU(UKATOP 3asBKH, YCTAHOBJICHHBIN
TOPTYIOIICH OPTaHU3AIIEH HIIH HHBECTOPOM, HHTEPEChI KOTOPOTO MPEICTABISACT
mocpenHudeckas opranmzanus. Coxpepxkut 3HaueHme momsi BROKERREF
Tabmuis! opaepos Toprosoii Cuctemsr MOEX.

IMpumeuanne: ClOrdID mMoskeT GBITH HEYHHKAIBHBIM WM COJEPKATh 3HAUCHHE
‘N/A’, Hampumep, €cid TIOJIB30BaTENb CO3/AN 3asgBKy HE 4epe3 MPHIIOKEHHE
MFIX Transactional.

526 => SecondaryCIlOrdID H | String Conepxut 3nauenne nonst EXTREF tabmuier opmepoB Toprosoit Cucremsi
MOEX

=><I'pynma «Parties»> o CTOPOHBI CHENKH.

* Kax npaBuito, rpyIna coIepXuT HACHTHHUKATOP (GUPMBI, MOIB30BATENS U KO
KIIMEHTA (€CJI IPUMEHNM).
1 => Account H | String Toproselii cueT, B cueT KOTOPOro 3aKJIF0UeHa JaHHas ClIeJKa.
336 => TradingSessionID O | String Wnentudukatop TOproBoit ceccun. B kauecTBe HIeHTH(HUKATOpPa TOPTOBOM
* ceccuu ucnoinsiyercs pexuM Topros (SECBOARD).
625 =>TradingSessionSubID O | String ‘OPEN’- nmepnon otkpsiTuss | [lepron ToproBoii ceccuu, Koraa Obla pa3MenieHa 3asBKa.
* ‘S’ — — nepuoa ayKuuoHa
OTKPBITHS

‘N’ — HOpManbHBIN TIEPUOJT
TOProB

‘CLOS’ — mepuoa 3aKkpeITHS
‘L’ - ayKIuoH 3aKphITHS

‘I’ - IucKpeTHBIN ayKINOH




‘D’ - ayKIMoH KpyIHBIX
MaKeTOB (TOJBKO IS
(hOHIOBOTO PHIHKA)

‘E‘ - Topru no ueHe
ayKIMOHA 3aKPbITUS

‘IPO’ - MIEPBUYHOE
pasMereHme
=><T'pymma «Commission Data»> H CyMMmapHast KOMHUCCHS IO CIETIKE.
381 =>GrossTradeAmt H | Amt O0BeM clienku, BEIPaXKECHHBIH B PyOIsx.
159 =>AccruedInterestAmt H | Amt HakomieHHBIH KyHNOHHBIH TOXON JJIsi KOHBEPTHUPYEMBIX OOJMTalldil WM
(MHAHCOBBIX HHCTPYMEHTOB C (HKCHPOBAHHBIM JOXOAOM (TOJNBKO IS
(hOHIIOBOTO PHIHKA).
119 =>SettICurrAmt H | Amt OOBeM clenky 1Mo HOMHHAIY, BEIPKCHHBIH B BaIIOTE HOMUHANA (TOJIBKO IS
(hOHIOBOTO PHIHKA).
920 =>EndAccruedinterestAmt H | Amt HakormuieHHBIH KyHMOHHBIH TOXOJ Ha JaTy BBIKYIa Ui KOHBEPTHPYEMBIX
obUranuii Wix (UHAHCOBBIX HHCTPYMEHTOB C (DUKCHPOBAHHBIM TOXOIOM
(TosbKO st HOHIOBOTO PHIHKA).
921 =>StartCash H | Amt CyMMa pUBIICYCHHBIX IEHSKHBIX cpeAcTB 10 caenke PETIO Ha Tekymyto aaty.
922 =>EndCash H | Amt Cymma BosBpara PETIO.
136 =>NoMiscFees H | NumInGroup KonuuectBo anmemenToB B rpyime MiscFees.
137 =>=>MiscFeeAmt Y | Amt 3HaueHre KoMucCcHH 10 caenke. [Tone oOs3arensHoe, ecniu NoMiscFees (136)>
0.
139 =>=>MiscFeeType Y |int '4' (Komuccus oupxmn) Tun komuccuu 1o cuenke. [lone obszatensHoe, eciiu NoMiscFees (136)> 0.
98" (Komuccus 3a kiupune)
99" (Komuccusa 3a mex.
docmyn)
162 =>SettlInstID H | String Hoenmugpurxamop omuema Ha ucnonnenue
640 Price2 H | Price Lena emopoti yacmu PEIIO na damy uchoanenuss (moivko 01 GoHO08020
DBIHKGA).
44 Price H | Price Lena 3a eQunuyy uncmpymenma
423 PriceType H | int Tun yenvi
5155 InstitutionID H | String Hoenmugpuramop pacuemmnoii opeanuzayuu




5202 TradeThruTime H | char ‘C’ (Basexa 6 aykyuon | Tun cobvimus akmugayuu 3as6Ku (MOAbKO OJs 3as6KU 8 AYKYUOH 3aKpblmusi)

3aKpbImus)

5440 ClearingStatus H | String CocmosiHue KIupuHe08biX pacuemos no coeike (moavko 0isi GOHO08020 PLIHKA).

5934 ClearingRefNo H | String Vuuxanvueiti  udenmugpuxamop, npuceausaemviii  KIUPUHSOB0U  CUCMEMOU
(monvKo 015 poHO08020 PIHKA).

6029 CurrencyCode H | String Koo santomel, 6 komopoit mopzyemcs [[B

7693 ClientAccID H | String Hoenmugpurxamop pacuemnozo cuema ¢ HKIL]

9580 ParentIlD H | String Hoenmugpurayuonnorii. Homep sumpunnou coeaxu 6 Topeosou Cucmeme Ons
coenok PEIIO u eantomuvix SWAP coenox.

9938 ClearingHandlingType H | String Tun kaupunea (Moavko 015 PoHA0BO20 PHIHKA).

10003 | OperationType H | int Tun onepayuu (moavko 015t hoHO0B020 PLIHKA).

10104 | Pricel H | Price Lena nepeoit wacmu PEIIO na oamy ucnonnenuss (moavko 04s GoHo08020
PUIHKa).

10105 | CurrentRepoValue H | Amt Cymma PEIIO na mexywyio damy (monvko 0/ (poHO08020 PbIHKA).

10106 | CurrentRepoBackValue H | Amt Cymma PEIIO na 0amy ucnonuenus (moavko 018 (PoHO08020 PbIHKA).

10110 | TradeBalance H | Qty Obvem HeUCnoNIHeHHOU Yacmu 3as6KU, 8 10max (Mobko 0/ POHO08020 PLIHKA).

10111 | TotalAmount H | Amt Obwas cymma K UCNOIHEHUIO, 8 OEHENCHOM GbIPANCEHUU

10117 | LastCouponPaymentValue H | Amt Obwvem KynoHHOU gbiniamsl (MoabKo 07 (POHO08020 PLIHKA).

10118 | LastCouponPaymentDate H | LocalMktDate Jlama nocneonetl KynoHHOU 8binamvl (MOJIbKO 05l POHO0B020 PLIHKA).

10119 | LastPrincipalPaymentValue | H | Amt Boinnamor no ocrnosnomy donzy (monvko 015 hoH0068020 PIHKQ,).

10120 | LastPrincipalPaymentDate H | LocalMktDate Jlama nocnedueil svlniamvl no OCHOSHOMY 002y. [lama co OHsL NOCAEOHUX
mopzos no bymazam, eéxooawum 6 obecneuenue coeaxu PEIIO (monvko Ona
¢onoogozo pvinka).

10121 | ExpectedDiscount H | Price Odicudaemasn enununa OUCKOHMA NOCTEe GbINIAMbL KOMNEHCAYUOHHO20 83HOCA
(monvbKo 015t hoHO0B020 PHIHKA).

10122 | ExpectedQty H | Qty Odicudaemoe KOIUYECmMeo J10MO8 NOC/e GblNIaAMbl KOMHNEHCAYUOHHO20 83HOCA
(moabKo 051 hOHO0B020 PLIHKQ).

10123 | ExpectedRepoValue H | Amt Ooicudaeman  cymma PEIIO  na mekywyro oamy noclie  8biniamol
KOMNEHCAYUOHHO20 83HOCA (MONbKO O/ POHO0B0O20 PLIHKA).

10124 | ExpectedRepoBackValue H | Amt Ooicuoaemas  cymma PEIIO ma Oamy ucnoanenus nocie  8bINIANbl
KOMNEHCAYUOHHO20 83HOCA (MOAbKO OJIs1 POHO0B020 PLIHKA).

10125 | ExpectedReturnValue H | Amt Odtcudaemasn cymma e6o3épama PEIIO nocne sviniamvl KOMNEHCAYUOHHO20

63HOCA (MONBKO 0711 (POHO0BO20 PHIHKA).




10126 | PreciseBalance H | Qty Konuuecmso yennvix Oymae K UCHOIHEHUIO NO COelKe (MOIbKO Osi hOHO08020
DbIHKG).

<Standard Message Trailer> O

7. CepBuc MFIX Drop Copy

7.1. Execution Report (8)

Coobuenne Execution Report (8) ucnonb3yercst amst nepenadn uHbopManuu Gpupme 000 BCex 3asBKax U CAEIKAaX B COOTBETCTBHU C MPaBaMU
noas3oBarens (USERID), ucnons3yemoro s noakiaroueHusi. OObIMHO AaHHBIA CEPBUC UCIONB3YeTCs Ul Bcel (UPMBI, YTO TpeOyeT MOAKIIOYEHUs
[I0JIb30BaTEsIeM, UIMEIOLIUM IIpaBa AocTyna Ynpasistomero ¢upMmel B Toprosoit Cucreme MOEX. Jlns cienuaibHbIX IPUMEHEHH IIpaBa Mojb30BaTels
MOTYT OBbITh OTPaHUYEHBI IPYMNIOI TpeHIepoB.

3ameuaHue:

) BbIxoaHOU Tpadduk cepsuca MFIX Drop Copy orpanuueH i npeAoTBpaIeHUs] IEPETPY3KU CETEBBIX KaHAIOB OOJBIINM KOJTHMYECTBOM
coobmenuii. He ciiemyer 0XumaTh CBEpXMaJol 3aJepKKH B JIOCTaBKE COOOIICHHI OT JAHHOTO CEepBUCA. B HOpMaNbHBIX YCIOBHSX 3aJIepiKKa
cocraisieT MeHee 100 MIIIITHCEKYH/I.

. Drop Copy He mocTaBiseT OTYETHI Ui OTMEHHBIX COOOIIEHUH KOTOPBIE HE MEHSIOT CIIMCOK 3asBOK B paMKaxX O0JIACTH BUIMMOCTH

ITosst coobrenust Execution Report (8) onucanst B Tabnuie 30.
Tao0mnuma 30

HOHyCTl/lMLle 3JHAYCHUSA l'[puMeanue

=} Haauune

<Ipymma «Header»>

Tun cooOmenus = '8'




JonycTumble 3HAYEHHUSA IIpumeuyanue

2]
=
5
5
=
&
=
37 OrderID (0] String Unentnduxarop 3asBku, npucBauBaeMblii Toprosoii Cucremoit
MOEX. YHukaneH Bo Bceil HCTOPUHU PhIHKA.
526 SecondaryClOrdID H String Ione 3amonnsercs 3HaueHueM noist EXTREF u3 tabmun MOEX u
COBIAJaeT CO 3HAYCHUEM, YKAa3aHHBIM IIPH IIOCTAHOBKE 3asBKH.
11 ClOrdID (0] String VHukanbpHBIM (B Teyenwme aHsS s gamHoro  SenderComplD)

MOJTb30BATEILCKUI  WACHTH(UKATOpD 3asiBKM, (110N 3aIOJIHACTCS
sgaueHueM monst EXTREF u3 t1abmuny MOEX u coBmamaer co
3HAYCHUEM, YKa3aHHBIM TIPH MOCTAHOBKE 3asABKH) WIH HACHTH()UKATOD
sampoca Ha charue 3assku (Order Cancel Request (F)), ecom
Execution Report ormpasisiercst B OTBET Ha HETO.

IMpumeuanune: ClOrdID MoxeT ObITh HEYHUKAIBHBIM HIH COIEPKATh
sHauenue ‘N/A’, Harpumep, €CITH MOTB30BaTENb CO3/IAJ 3asBKY HE Uepe3
npunokenne MFIX Transactional.

41 OrigCIlOrdID H String [Monp30BaTeNILCKHI HACHTHHUKATOP 3asIBKU, HCIOJIB3YESTCS IPH CHATHI
3asBkU. O0s13aTeNIbHOE, €CIIM 3TO COOOIICHHE OTIPABIISETCS B OTBET HA
3ampoc O CHATHH 3asBKH oT mois3oBaresst (Order Cancel Request (F)).

<I'pynma «Parties»> H Croponsl 3asBku. ['pynma oOsizatenbHas, ecnu ExecType (150) ne
siBisiercst onHuM u3 (‘0° (Pasmemenue), ‘6° (PaccmarpuBaeTcs CHATHE),
‘8’ (OTkIOHEHUE)).

Kak npaBuito, rpynia cofep>KuT uaeHTU(UKATop GUPMBI U KO KIIMEHTa
(ecnu MpUMEHUM).

17 ExeclD (0] String VYHUKaNnbHBIH HMIACHTH(HUKATOpP OT4eTa OO0 WCIIONHEHUHW 3asBKU
(Execution Report).

3amedaHue: Ui CHEJIOK 3HA4YEHWE JaHHOTrO oyt (opMupyercs
cnexyromum oopazom: <MOEX ORDERNO> | <B/S direction> | <Trade
Time in HHMMSS format at Moscow time>. I1pu atom <B/S direction>
u <Trade Time in HHMMSS format at Moscow time> coBmazarot co
3HAYCHUSAMH B €KETHEBHOM OTYETE II0 caenkaM, npucskuiaeMmoM MOEX
B KOHIIE JHS.



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

150

ExecType

=) Haauuue

char

JonycTumble 3HAYEHHUSA

'0' (Pazmemenue)

'4' (CusiTHe)

'S' (M3meneHo)

'6' (PaccmaTpuBaetcs cHiITHE/)
'8' (OTKIIOHEHNE HEKOPPEKTHOU
3asIBKH)

'F' (Cnenka)

IIpumeuyanue

Tum oTuera 06 MCIOIHEHUN 3asBKHU, KOTOpLIﬁ OIIMCHIBACT HA3HAYCHUC
oT4cTa.

39

OrdStatus

char

'0' (HoBas/AKTHBHAS)

'l' (YacTUYHO UCIIOTHEHA)

'2' (UcmomHeHa)

'4' (Ormenena/CHsra)

‘6’ (PaccmatpuBaeTcs
OTMEHA/CHATHE)

'8' (OTrIIOHEHA)

‘9’ (Oxupmaer HACTYIIICHUS
COOBITHS)

Texkymumii cTaTyc 3asiBKH.

636

WorkinglIndicator

Boolean

‘N’ (He aktuBHast)
‘Y’ (AxTHBHAS)

WNHpukaTop, KOTOpBIM II0Ka3bIBa€T, aKTMBUPOBaHA JU Ha JAHHBII
MOMEHT 3asiBKa. VMcmonp3yeTrcs TOMBKO JJisl 3asBOK co cTtarycom '0'
(HoBasi/AxTHBHast), Yy KOTOpBIX 3aJaHO BpEMsi aKTHUBAllMU B IOJIE
EffectiveTime (168).

378

ExecRestatementReason

int

'97" (Ommena FOK 3assxu,
KOmopas He Modicem Obimb
UCNOIHEHA HeMEONEHHO),;

'98" (Ommena 3as6Ku 6 KOHYe
MOpP206oll ceccuy Unu 3dseKu,
Komopast npueooum K
3AKTIOUEHUIO KPOCC - COENIKU);
‘100’ (cuama no COD (Cancel
on disconnect )

[lpnunHa CcHATHSA 3asBKH, HCIOJB3YEeTCS, €CIM 3asBKa OblIa CHATA
Toprosoii cucTeMo.

Account

0*

String

TOpI‘OBHﬁ CYCT, B CUCT KOTOPOI'O IMOJaHa 3asiBKa.



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

64 SettlDate H* | LocalMktDate Hata pacueTos, Beipaxxenras B [ TTTMM/IL dopmare (st hoHIOBOrO
U BaFOTHOTO PHIHKOB).
<I'pymma «Instrument»> (0] Tuxep, wuaeHTUPHUKATOpP (UHAHCOBOTO HWHCTpyMeHTa. B kadecTBe
uneHtudukaropa  (GUHAHCOBOIO  HMHCTPYMEHTa  HCIONB3YeTCS
SECCODE*.
54 Side (0] char '1' (TTokymka) Hanpasnenue 3asBKu.
2" (lIpomaxa B cmyuae choenku MO CBON HMHCTPYMEHTY (BQJIOTHBIA PBIHOK),
HaIlpaBJICHUE YKa3bIBAeTCs IO CIIOT CAENKE ¢ OoJiee MO3HEH pacyeTHOI
aTOM.
<I'pymma «Order Qty Data»> H OOBeM 3as1BKH, BBIPQKEHHBIH B JIOTaX.
40 OrdType H char '1" (PrrHOYHAS) Tun 3asBKH.
'2' (JIumutHAs)
‘W' (Ilo cpenHEeB3BEIICHHOM
neHe) (mwit  GOHIOBOrO U
BQJIIOTHOTO PHIHKOB)
423 PriceType H int 'l' (B mpoueHTax OT HOMMHANA) | THII IEHBI 3asBKH.
(TosbKO Ut OHIOBOTO PHIHKA)
'2'  (3a enuHUWIY IIEHHOU
Oymarn)
'9'" (doxomHOCTB) (TONBKO LIS
(OH/I0BOTO PHIHKA)
44 Price v Price Llena 3asiBKH, MCIIOJIL3YETCS ATl IMMHUTHOM 3asBKU. O0s13aTENbHO, €CIn
3aJ1aHO B 3asBKe.
59 TimelnForce H char '0' ([e#icTBuTeNbHA B Te4eHHM | Bpemsi neHcTBHsS 3asBKH, OIpEAENseT, KaK JONro 3asBKa SBISETCS

JHST)
3! (Hemennenno WA
OTKJIOHHTb)

'4" (McnoTHUTH MW OTKJIOHHTD )

JaeictBuTenbHOM. OTCYTCTBUE 3TOrO IOJI HMHTEPHPETHPYETCs, Kak
«/lelicTBUTENbHA B TCUCHHE JTHS».
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IIpumeuyanue

'"7" (Ilo ueHe 3akpeiTHA) (I
(OHIOBOTO PHIHKA)

168 EffectiveTime H UTCTimestamp Bpewmst akTuBaIin 3assBKH (TOJIBKO ISt HOHIOBOTO PHIHKA).

528 OrderCapacity H char 'P' (Ipunamunan/T'nasa) HesaTensHOCT  (UPMBI,  pa3MecTHBIIEH  3asBKy. KoMOuHarms:
OrderCapacity (528) = 'P' u OrderRestrictions (529) ='5' ucrnonmb3yercst
JUSL OTIpeNieNicHUsI 3asBKM MapkeT MelKepa WM CICIHAINCTa M0
LEHHBIM OyMaram (it (GOHOBOTO PBHIHKA).

529 OrderRestrictions H MultipleValueString | '5' (etictBoBath kak Mapker- | OrpaHuueHHs o 3asBKe. Moxer COJIEpPIKaTh Habop

MEHKep WIN KaK CHEHUAINCT [0 | OTPAaHWYCHUH/MHCTPYKINH, pa3fesieHHbIX mpobenoM. KomOmHamus:

LEHHBIM OymMaram) OrderCapacity (528) = 'P' u OrderRestrictions (529) = '5' ucmomnbs3yercst
JUIL ONpeneNneHust 3asiBKM MapKeT Melikepa HIM CIENHAINCTa IO
LIEHHBIM OyMaram (1t ()OHIOBOTO PHIHKA).

32 LastQty v Qty OObeM 3asiBKM, BBIPQKEHHBIH B JIOTaxX, NPOJAHHBIA/KYIJICHHBIH B
pamkax »dToi (mociemHeW) cIenku Mo JaHHOW 3agBke. [lose
obs3atensHOE, ecian ExecType (150) ='F' (Cuerka).

31 LastPx v Price Lena 370t (MOCIHEIHEH) CIENKHU 0 JaHHOH 3asiBKe. [loiie 00si3aTenpHOe,
ecin ExecType (150) = 'F' (Cnenxa).

336 TradingSessionID O* | String Wnentndukarop TOproBoil ceccun. B kauecTBe HIEHTH(HKATOPA
TOProBoii ceccun ucnonb3yercs pexum topros (SECBOARD).

625 TradingSessionSubID H String ‘OPEN’- mepuo OTKpBITHS [epuoma TOProBo# ceccru, KOTaa OblIa pa3sMeleHa 3asiBKa.

‘S’ — mepuox ayKIuoHa
OTKPBITHSL

‘NORM’ — HOpManbHBIH
MEePHOJ] TOPTOB

‘CLOS’ — mepuop 3aKkpbITHs
‘FCLOS’ — ¢unHanbHbINH
MIEPUOJT 3aKPBITHS

‘CA’ - ayKIIMOH 3aKpBITHS
‘I’ - mUCKpEeTHBIHN ayKITNOH



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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‘D’ - ayKIIMOH KPYIHBIX
MaKeTOB (TOJILKO ISt
(hOHIOBOTO PHIHKA)

‘E‘ - Topru mo 1eHe ayKnuoHa
3aKPBITHS

‘IPO’ — nepBuuHOE
pa3MelieHne

IIpumeuyanue

151

LeavesQty

Qty

Hewucnonnennas yacte 3as8ku. Ecnu OrdStatus (39) = ‘4°, ‘6” wim ‘8’
(T.e. 3asBKa OoJice HE aKTUBHA WM OXHIACT cHsTue), To LeavesQty =0,
unaye LeavesQty = OrderQty — CumQty.

B cioydae caenok mo cBOI MHCTPYMEHTY (BaJIOTHBIM PBIHOK) CO CIIOT
mosiem Symbol (55), LeavesQty = “0”.

14

CumQty

Qty

Hcnonaennas yacTh 3asgBKH. Ecim 3asBKa OXHIACT CHATHE, T.C.
OrdStatus (39) = ‘6°, o CumQty = 0.

AvgPx

©)

Price

CpenneB3BelieHHas lIeHa CAENOK 1o 3asBke. Beerga ‘0’ mist MOEX.

60

TransactTime

UTCTimestamp

Bpems pecucmpayuu unu cHAmus 30586KU, UIU 6PeMs 3AKNIOUEHUs.
coenku no 3sasexe. Obsazamenvroe, eciu EXecType (150) sensemcs
oonum uz (‘F’, 4')".

Honsa 60 u 9412 gopmupyrom 3Hauenue 8pemenu Hauana 0oOpaboOmKu
mopeogozo npuxaza sopom TC. [Ipu nanuyuu ouepedu Ha 0Opabomxy
Ha 8x00e A0pa 8pems OAHCUOAHUs 8 ouepedu OyOem YYumvléamvcs 8
SHAYCHUU BPEMEHU PESUCTPAYUU 3aNPOCa.

9412

OrigTime

int

Bpemsi mpanzaxyuu 6 MUKpOCEKYHOAX Kak YKA3AHO 6 MOp2osoll
cucmenme. JlanHoe 3HaueHue ciedyem npubasumsv K sHaveHuio 8 60-m
noie Onsi NOJAYYEHUs] 6PEMEHU MPAH3AKYUU C MUKDPOCEKYHOHOU
MOUYHOCTNDIO.

5155

InstitutionID

String

Hoenmugpurxamop pacuemnoii opeanuzayuu




JonycTumble 3HAYEHHUSA

IIpumeuyanue
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5202 TradeThruTime H char ‘C’ (Basexa 6 aykyuon | Tun cobvimusi axmueayuu 3asa6Ku (Moabko O 3ai16Ku 6 AYKyuowu
3aKpbimust) 3aKpLImus)
6029 CurrencyCode H String Koo sanomwi, 6 komopoil mopeyemcs L[B
6636 StipulationValue H char Y’ ([a) Hnouxamop Y’ ykazvieaem, umo cOeIKa 3aKMIOYEHAd HA OCHOBAHUU
‘N’ (Hem) aticbepe-3as6Ku
7695 CoverID H char Y’ (4a) Ipusnax 610KUPOBKU PUHAHCOB02O UHCMPYMEHMA HA CNEeYUdibHOM
‘N’(Hem) cueme Ha epems onepayuu PEIIO
7693 ClientAccIlD H String Hoenmugpuramop pacuemnozo cuema ¢ HKI[
9173 TradelssueDate H LocalMktDate Ilama 3axmouenus coenxu
9945 OrigOrderID H String Vrasvieaem |D usmenennoii sasexu. Hcnonvzyemes 6 omeem na Order
Cancel/Replace Request (G).
Tpumeyanue: npu 3amene 3as6Ku el NPUCBAUBAETCS HOBbLU DUPICEBOT
nomep OrderlD (37). B none 9945 ykasvieaemcs Oupoicegoti nHomep
3Aa86KU, CHAMOU NPU BLINOTHEHUY USMEHEHUSL.
9580 ParentlD H String Hoenmugpurayuonnwviii Homep sumpunuot coeaku 6 Topeogou Cucmeme
ona coenox PEIIO u eanromnuvix SWAP coenox.
<I'pynma «Commission Data»> H CyMMmapHast KOMHCCHSI 10 C/IeJIKe, KOTopast OblIa 3aKIII0UeHa Ha OCHOBE
JTAaHHOM 3asIBKH.
<I'pymma «Yield Data»> H JIOXOQHOCTE IO CHAEJIKE.
159 AccruedInterestAmt H Amt HakonneHHBIH KyNOHHBIM AOXOX MO CHENKE IIsI KOHBEPTHPYEMBIX
obymraiii WM (UHAHCOBBIX HMHCTPYMEHTOB C (DUKCHPOBAHHBIM
JIOXOJIOM (TOJIBKO JUTs (POHIOBOTO PHIHKA).
119 SettlCurrAmt H Amt OOBbeM cneNKyM 10 HOMUHAJY, BBID@KCHHBIH B BallOTE HOMHHAIA
(TosBKO 11 (POHTOBOTO PHIHKA).
58 Text H String TekcroBass crpoka B cBoboxHoM ¢opmare. Hcrnosb3yercs uist

A€TAIN3aly MPUINHBI OTKJIOHCHHUS 3alIpOCa TEKYIIETO CTaTyca 3asiBKN
WK pa3MEIICHNA 3asABKHU.




136 NoMiscFees H NumInGroup KomuuectBo amemenToB B rpyiie MiscFees
137 =>MiscFeeAmt v Amt 3nauenue KkoMuccuu 1o caenke. [one obss3arensuoe, eciiu NoMiscFees
(136)>0
139 =>MiscFeeType v int '4' (Komucceuns OUpKH) Tun xomuccun mo cpenke. [lome oGssarensroe, ecin NoMiscFees
98" (Komuccus 3a knupure) (136)>0
99" (Komuccus 3a mex. docmyn)
<Ipynna «TrdRegTimestamps»> H Bpems pecucmpayuu sanexu na MOEX.
1090 MaxPriceLevels H int 1 (ITo oonoti yene) Maxkcumanvroe KOIUUeCmeo YeHo8blxX YPoeHel 01 COeNoK No Mol
3as6Ke.
851 LastLiquiditylnd H int '1' (dobasngem nukeudHocms) | ITOT dnar NoKasblBaeT, 3aKAOYEHA U CAe/IKa MO MNaCcCUBHOM
(adding liquidity) nnum no arpeccusHoit (taking liquidity) 3asBke.
'2’ (3abupaem AuKeuOHOCMb) .
MprMeHUMO TONbKO AnsA coobLLeHUIA O CAeNKax.
9947 OrdCancelReason H String 00 Mo npaBunam Topros

01 Mo orpaHMYeHMIO LLEHOBOTO
Kopuaopa

02 3afBKa CO CKPbITbIM KO/IMYECTBOM
03 PbIHOYHaA 3aABKa

04 PblHOYHaA 3asBKa C LLeHoMn

05 CHATO OonepaTopom CUCTEMbI UK
MaKk/siepom

06 CHATO NO npasunam TOpros
ayKLMOHa NO LeHe ayKUMOoHa 3aKpbITUsA
07 CHATo npu 610KNpOBKE
[.eno3nTapHoOro cyéTa

08 CHATUE HEeNoATBEPKAEHHbIX
afpEeCHbIX 3aABOK

09 CHATHE HenoATBEPXKAEHHbIX
nepesogos

10 CHATME 33ABOK OT BHELLUHUX CUCTEM
11 CHATME 32ABOK OXNAQIOLLNX
COBbITUA aKTUBALMK

12 CHATME 3aABOK OXNAAIOLLNX
BpPEMEeHW aKTMBaLMmn

13 CHATME 339BOK Npu 6J10KMPOBKE
pbIHKa
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14 CHATMe 3aABOK Npu H6J10KMPOBKe
pexuma Topros

15 CHATMe 3aABOK NpU U3MEHEeHUH
TUMNA TOProB Ha peXxume TOPros

16 CHATMe 3aaBOK Npu 61OKMPOBKeE
OUHAHCOBOro MHCTPYMEHTa

17 CHATMeE 33ABOK NPU U3MEHEHUN
TMNa Topros No ¢puHaHcoBOMY
MHCTPYMEHTY

18 CHATO Npu NpoBeAeHUN npoueaypbl
AepoNTHOro yperyampoBaHua

19 CHATO ANA npoBeAeHMA NpoLueaypbl
paHHMX pacyéTos

20 CHATO Npw NpeKpaLLeHnn TOProBbIxX
onepauuit No pacyéTHomy Koay

21 CHATO Npu NpoBEpKe eanMHOro
mmuTa

22 CHATO No cobbITUIO "CHATb 3aABKMK"
23 CHATO Npu NpoBEpKe Ha KpocCc-
caenky

24 CHATO NO OrPaHUYEHMIO HA CAENKY
MapKeT-melnkepom

25 CHATO NO He[OCTAaTOYHOCTHU
obecneyeHnn (Npm akTMBaLUK)

26 CHATWe 3a8BOK Npu 6710KMpPOBKe
durpmbl

27 CHATWe 3as8BOK Npu 6/10KMpOBKe
nonb3osarens

28 CHATWe 3as8BOK Npu 6710KMpoOBKe
TKC

29 CHATWe 3aABOK Npu 610KMPOBKe
rpynnbl GUHAHCOBBIX MHCTPYMEHTOB
30 O6bem pbIHOYHOW 3aABKM MeHee
0AHOro sioTa

31 CHATWe 3aABOK Npw 3anpeTe
TOProBbIX Onepauuii Ana noab3osatens
32 CHATWe 3aABKM HEAOMYCTUMOTO
nepvoaa Topros

33 CHATWe 3aABOK Npu 6/10KMpPOBKe
KoAa KAneHTa
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34 CHATMe nNacCMBHOW 3aABKM Npu
npoBepKe Ha Kpocc-CAeNKy

35 MpeBbiweHne orpaHuyeHus
arpeccMBHOCTM PbIHOYHOM 3aABKK

<I'pymma «Trailer»>




