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HUcTopusi usmMeHeHn it

CJIEIYIOIINE COOOIICHUS:

e NewOrderSingle;

e Otserbl Ha NewOrderSingle;

o ExecutionReport - Opaep nosydes;

o ExecutionReport - Opuep

3aperucTpUpOBaH,

o TradeCaptureReport.
2. Pa3nuuHble KOPPEKTUPOBKU U
JOIIOJHECHUS YK€ CYIICCTBYIOIIUX TEI'OB B
Ta0JIMIIAX MAPaAMETPOB COOOIICHUH.

Ne Bepcust nokymenra BHecennnie n3MeHeHU A JlaTta BHeceHusn
n/n M3MEeHEeHU I
1 Bepcus 2.6 1. JoGasnen ter 526 (SecondaryClOrdID) | 05.06.2025




1. Oo6mas nudopmaums
FIX API x toproBo-kiupuHroBoil cucreme cranaaptuzupoBanHbix [IOW Mockosckoit bupxu (nanee

TKC CII®U) ocHoBBIBaeTcst Ha Ou3Hec-Tporieccax u oowekrax (workflows and objects) ctanmapra FIX
Bepcuu 5.0 SP2.

JIOKyMEHTAIMsI COJCPXKHUT TOJBKO TOJIEPKUBACMbIE W TNPUHUMAaeMble COOOIIEHUS B TOProBO-
KJIMpUHroBoi cucteme peinka CITOU.

[Tpu HacTpoOiiKe KIMEHTCKOM YacTH ClieAyeT o0paaTh BHUIMAaHUE Ha UCTIOIb3yeMble Ha CTOPOHE KIIMEHTA

CJIOBapH.



2. THunbl NOAKIIOYEHUSA

Ha peiake CIHOU nogaepkuBaercss 2 Tuma noakiIodeHuss - ToproBoe u  DropCopy.
VYrpasiieHue pexxuMoM MOAKIIOUEHHUs OCYIIECTBIISETCS Ha CTOPOHE KIMEHTA!

e cciu TargetCompID=MOEX, To ucnosb3yercss TOProBoe MOJKJIIOUYECHUE; MOKHO BBICTaBJISATh
3asiBKU U JIp. TUIIBI 3aIIPOCOB;

e cciu TargetCompID=COPY, to ucnonssyerca noaxiaoueHue Drop Copy aJist 3arpy3Ku CIEIIOK;
HEeNb3s BBICTABJIATH 3aABKM (HUKAKHE THUIBI COOOIICHW CO CTOPOHBI KIUEHTOB HE
MOJJIEP>KUBAIOTCS, TOJIBKO aBTOMAaTHYECKOE MOJIYyYEHUE CIETIOK).



3.

Tunsl coodeHnn

[Tonw3oBarento FIX API qocTymHbI clieayIoye THITBI COOOIICHHIA:

TradeCaptureReport — cm. myrkt TradeCaptureReport. CoobmieHre OTIIpaBIsSeTCs B CICAYIOMIMX
CIIy4dasx:

e OrtnpaBka y4aCTHUKOM CJI€JKU Ha KIUPUHT.

TradeCaptureReportRequest - cm. nyukr TradeCaptureReportRequest. CooOGrieHue
OTIIPABJISIETCS B CIEAYIOUINX CIydasiX:

e 3ampoc CIEJOK M0 ONpPEAEIEHHOMY KPUTEPHUIO.

NewOrderSingle - cm. nmynkr NewOrderSingle. CooOmieHre OTIPaBIsSETCS B CIEAYIOMIHX
CIIy4dasx:

o BricTaBnenue 3asBku (opaepa).

OrderCancelRequest - cm. mynkt OrderCancelRequest. Coo01ieHre OTIpaBisieTcs B CIIEAYFOIIIX
CIIydasx:

e CHsATHE paHee OTIPABIEHHOTO OpAEpa.

MarketDataRequest - cm. mynkt MarketDataRequest. CoobiiieHre OTIpaBisieTesi B CACYIONIHX
ClIydasx:

e 3anpoc pbIHOYHBIX JaHHBIX, pegoctaBisieMblx TKC Ha poike CITDU.
SecurityListRequest - cm. mynkT SecurityListRequest. CoobiiieHre OTIPaBIsIeTCs B CACTYIOIINX
CIIydasx:

e 3ampoc nHGpOpPMALUH O MAOIOHHBIX HHCTPYMEHTaxX (Tukepax) Ha peiHke CIIDU.
RequestForPositions - cm. mynkT RequestForPositions. Coo0riieHre OTHpaBiIseTcs B CASTYIONIHX
CIIydasx:

e Tlonyyenue nndopmannu Y4acTHUKOM O CBOUX Mo3unusix Ha peiake CITIOU.
OrderMassCancelRequest - cm. mynkr OrderMassCancelRequest. CooGriieHue OTIpaBisieTcs B
CIIEYIOIINX CIy4asK:

e OpHOBpeMeHHas OTMEHA BCEX 3asSBOK YUYaCTHUKA

3.1 FIXT. CtpykTypa coo0ueHHii.

Thr

HasBanue moJus Onucanue Tun 0O0a3aTeIBLHOCTD

BeginString Wnentudukarop Hayama STRING Ha
COOOIIIEHH, BCEraa
3anonusercs kak FIXT.1.1
U JIOJDKCH OBITh ITEPBBHIM
DJIEMEHTOM B COOOIIEHUN

BodyLength JlnrHa cooOIIeHus B INT Ja
Oaritax. JloJbKeH OBITh
BTOPBIM 3JIEMEHTOM B
COOOIICHUHN

35

MsgType Tum coobmenns. Jlomxken STRING Ha
OBITH TPETHUM DJIEMEHTOM
B COOOIIIEHNH

49

SenderComplD OTnpaBUTEIH COOOIICHUS. STRING Ja
CoBrazaeT ¢ JIOTHHOM.




Tar | Ha3spanue moJis Onucanue Tun 00s13aTEJILHOCTD

56 TargetComplID [TonyyaTenb cooOmeHus. STRING Ha
Bcerna MOEX

34 MsgSegNum [TopsakoBbIil HOMED INT Ha
cooOmieHus

52 SendingTime Bpewmst orripaBku UTCTIMESTAMP | Jla
coobmienust B UTC

10 CheckSum KontposbHas cymma. STRING Ha
Bcerna nmocnennuii
JJIEMEHT B
cooOennu. Pacuem:
FIXT.1.1: "CheckSum
Calculation”

122 | OrigSendingTime | IlepBoHauaibHOE BpeMsI UTCTIMESTAMP | Her
OTIPABKHU COOOIIeHUs (TIpH
orBeTe Ha ResendRequest)

3.2 Logon
Tum coobmenns — A. 35=A

Tar HazBanue nmoJs Onucanue Tun O0s13aTEILHOCTD

98 EncryptMethod Meron mmdposanus. Beerna None INT Ha
©)

108 HeartBtInt WNuTepBan OueHwnii (B CeKyH/1aX ) INT Ha

554 | Password [Mapons STRING | [a

925 NewPassword Hossit naposns. [lepenaercs npu STRING | Her
HEO0OXOIMMOCTH TTIOMEHSITH MapOJTh

1137 | DefaultApplVerld | Bepcus ¢pukc. Becerna FIX50SP2 (9) | INT Ha

3.3 Logout

Tun coobmenus — 5. 35=5

3.4 TestRequest

Tun coobmienus — 1. 35=1

CooO0111eHre ¢ TECTOBBIM 3allPOCOM BBI3BIBAET OTBET OT MPWJIOKEHHs] Ha MPUHUMAOIIEH cTopoHe. B
COOOMICHUH C 3aPOCOM Ha TECTUPOBAHHUE TIPOBEPSIOTCS MOPSIIKOBBIE HOMEPA WUJIH CTaTyC JIMHUM CBSI3H.
[IpoTrBOMONOKHOE TPHIIOKEHHWE OTBEYAeT Ha TECTOBBIM 3ampoc cooOmenneMm Heartbeat <0>,

coaepxammm TestReqlD <112>.



TestReqID moaTBepkmaer, 4TO MPOTHUBOIIOIOKHOE TPHIOKEHHE TEHEpUPYeT OWEHHE B pe3yJbTaTe
3arpoca Ha TECTUPOBAaHUE, a HE B pe3ysibTaTe 0ObIYHOrO TaiiM-ayta. [IpoTHBOMOIOXKHOE TPUIIOKEHUE
Bkitovyaer TestReqlD B monmyuennsiii Heartbeat. B xauectBe TestReqID MoxHO MCHonb30BatTh J1t00YI0

CTPOKY (OJIHUM U3 MPEATIOKEHUH SBISIETCS UCIIOJIb30BAHNE CTPOKHU BPEMEHHON METKH).

Tar HasBanmue Onucanue Tun O0s13aTEJILHOCTD
noJjst
112 | TestReqlID Nnentudukarop 3amnpoca, 10KEH ObITh STRING | Her
BO3BpalieH B oTBeTe Heartbeat

3.5 Heartbeat

Tun coobmennst — 0. 35=0

Heartbeat <0> oTcnexMBaeT COCTOSHHE KaHajla CBSI3M W OINpPENeNsieT, KOTJa IOCIEAHSS CTpOKa
cooOmieHnit He ObLIa MOTyYeHa.

Korga coegunenue FIX He ornpaBiser Hukakux naHHbIX B TedeHue [HeartBtInt <108>] cekynn, on
nepenaet coobmenue Heartbeat <0>. Korna coenunenue FIX He monyyaeT HUKaKUX JaHHBIX B TEUECHUE
(HeartBtInt <108> + «HekoTOpoe pa3yMHOE BpeMs Mepeaadn») CEKyH]I, OH Iepenact coodmenue Test
Request <1>. Ecnu nocne (HeartBtlnt <108> + «HexkoTOopoe pa3symMHOE BpeMs IEpeaun») CEeKyHA
coobmienue Heartbeat <0> mo-npexxHeMy He MOJIYYEHO, TO COSAMHEHUE CIIEyeT CUUTATh TOTEPSHHBIM U
NpeINpUHATh KOppekTupyomue neiicteus. Obparure BHUMaHue, 4Tto coobmienue Test Request <1> mo-
MpeKHEMY MOXXET OBITh OTHPAaBJIICHO He3aBucHMO OT 3HaueHus HeartBtInt <108>, uro mpusener k
NPUHYAUTEILHOMY OTIIpaBke coobmenus Heartbeat <0>.

Heartbeat <0>., BbimaBaeMmble B pe3yibTaTe 3ampoca Ha TECTHPOBaHHE <1>, JOIDKHBI COICPIKAThH
TestReqlD <112>, nepenanHblii B COOOLIEHMM 3alpoca Ha TecTUpoBaHUE <1>. DTO mMoOJE3HO s
npoBepku Toro, uto Heartbeat <0> sBnsercs pesynbratrom Test Request <1>, a He pe3ynbTaToMm

O0OBIYHOTO TaliM-ayTa.

Tar Ha3Banue Onucanue Tun O06s13aTEJILHOCTD
1oJIf
112 | TestReqlD WUnentuduxaTtop npu oTBeTe Ha STRING | Her
TestRequest

3.6 ResendRequest
Tun coobmienus — 2. 35=2
3anpoc Ha MOBTOPHYIO OTIPABKY OTIPABIISAETCS MPUHUMAIOIIUM MPUIOKEHHEM, YTOOBI MHUIIMUPOBATH
MTOBTOPHYIO Tepeaady CooOmeHu . Ita (GYHKIUSA UCITOJIB3YETCs, €CIIM OOHAPYKEH MTPOITYCK MOPSTKOBOTO
HOMEpa, €CJIM NPHHHMAIOIIEe MPWIOKECHHE TOTEPsUI0 COOOIICHHWe, WU Kak (QYHKIHS IIporecca

HWHHUIIMAIU3aluu.



3anpoc Ha MOBTOPHYIO OTIIPABKY MOKET MCIIOJIBb30BaThCs JUIS 3aIpoca OJHOTO COOOIICHHSI, Thana3oHa

COOOIICHUH HITH BCEX COOOIICHUH, CIETYIONINX 32 KOHKPETHBIM COOOIIEHUEM.

OTnpasiistolee MPUIIOKEHUE MOYKET YIUTHIBATh THIT COOOIICHUS ITPH IIOBTOPHOH OTIIPABKE COOOIICHHMIA;
HampuMep, €CIIM HOBBIM OpIepP HAXOAWUTCSA B CEPUM TOBTOPHBIX OTIPABOK M C MOMEHTa €ro
MIEPBOHAYAIILHOTO CO3/IaHUs TIPOIIEI 3HAYUTEIbHBINA IEPUO] BpEMEHH, OTIPABUTEITh MOXKET HE 3aX0TETh
MOBTOPHO TIepeaBaTh OpJEP, YUUTHIBas BO3MOXKHOCTh M3MEHEHUS PBIHOYHBIX ycioBuid. (CooOmieHne
Sequence Reset-GapFill <4> ucnonp3yeTcs s Mpommycka COOOIIEHU, KOTOPBIC OTIIPABUTEIb HE )KEJIaeT

IIOBTOPHO OTIPABJIATH.)

Baxxno, uToOBI mpuHUMalOILIee MpUIoKeHue 00padaThiBalio COOOIIEHUS B MOCIEI0BATEIbHOM HOPSIKE,
T.€. €ClIM COOOIIeHHEe HOMEp 7 MPOMYIIEHO, a MOIYy4YeHO §8-9, mpuiiokeHne JO0HKHO UTHOPUPOBATh 8 U 9

Y 3aIPOCHUTH TIOBTOPHYIO OTIPABKY 7-9 miwm, uto npennouturenbaee, 7-0 (0 o3HauaeT 0ECKOHEYHOCTD).

Thr Ha3zBanue Onucanune Tun O053aTeIBLHOCTD
MoJIst
7 BeginSegqNo Howmep neporo coobmienus g nosropHod | INT | la
OTIIPaBKU
16 EndSeqNo Howmep nocneanero cooOmieHust st INT Ja
MMOBTOPHOU OTHpaBKU. ) — OECKOHEYHOCTH

3.7 SequenceReset

Tun coobmienus — 4 35=4

Coobmenue Sequence Reset umeer nea pexuma: pexkum Gap Fill u pexxum Reset.

Pexxum Gap Fill ucnonssyetcs B orBeT Ha Resend Request <2>, korna oJlHO UM HECKOIBKO COOOIIEHUI

JOJIDKHBI OBITh IMPOIMYHICHBI IO CICAYIOMIUM ITPUINHAM:

Bo Bpemsi 006paGoTkH MOBTOPHOW OTIPaBKH OTIPABISAIONICE MPUIIOKCHUE MOXKET HE OTIPABISITH
cooO1eHue (Harpumep, MPOCPOUCHHBIN opiep).

Bo Bpemsi 00pabOTKH TIOBTOPHOW OTIPABKH, PsiJi aIMUHUCTPATHBHBIX COOOIICHUN MPOIYCKAeTCsS U HE
oTmpaBIsieTcst MOBTOpHO (HanmpuMmep, Heart Beats, Test Requests).

Pexxum Gap Fill o6o3nagaercs mostem GapFillFlag <123>="Y".

10



Ecmm mone GapFillFlag <123> npucyrctByer (u paBHo "Y"), MsgSeqNum <34> nomkHO
COOTBETCTBOBATh CTAaHAAPTHBIM MpaBWIaM YHOpsAo4YeHus coobmeHuit (1. e. MsgSeqNum <34>
coobmienust pexxuma Sequence Reset <4> GapFill nomxuao npencraBnsate Havano MsgSeqNum <34> B
muanasone GapFill, mockonbky ynaneHHas CTOpOHa OXHIAET 3TOT CIEIYIOUIMHA HMOPSIKOBBIH HOMEp

COOOIICHMS).

Pexxum cOpoca BKITIOYAeT yKa3aHHE NPOU3BOIBHO 00Jiee BBHICOKOTO HOBOTO MOPSIKOBOTO HOMEpa,
OKHMJIaeMOTo TonydaTesneM coooOmenus Sequence Reset <4>-Reset mode, um wucnonp3yercs s

BoccTraHoBJeHUS ceanca FIX mocne HEHUCIIPAaBUMOI'O cOos IIPUITOKCHUS.

Pesxxum cOpoca ykaseiBaetcs nonem GapFillFlag <123>="N" unu ecnu nose oImmyImeHo.

Ecnu none GapFillFlag <123> orcyrcTByeT (Mn ycTaHOBIEHO B N), MOKHO ITPEAIOI0KUTb, YTO LIEIbIO
coobmienust Sequence Reset <4> sBisieTcsi BOCCTAaHOBJICHUE TIOCIIE HAPYIICHUS TIOCIIE0BATEIILHOCTH. B
Sequence Reset <4> — pexum coOpoca MsgSeqNum <34> B 3aroJioBKe CIeIyeT HTHOPUPOBATS.
[Tonyuenue coobuienus Sequence Reset <4> — pexum cOpoca ¢ HeynopsanoueHHbIM MsgSeqNum <34>
HE JIOJDKHO FeHepUpOBaTh 3allpOChl Ha MOBTOPHYIO OTIPABKY.

Sequence Reset <4>— copoc HE JIOJIDKEH ucnonb30BaThCs Kak OOBIYHBIN OTBET Ha 3aIIPOC TTOBTOPHON
OTIpaBKU <2> (BMECTO HETO CIIEAYeT HCIOIb30BaTh COpOC mocieaoBareabHoct <4>— Gap Fill). Reset
<4> - CoOpoc cnenyer ucnonb3oBaTth TOJIBKO s BoccTaHOBIEHUs MOCiE aBapUMHON cUTyaluw,
KOTOpasi He MOXeT ObITh BOCCTaHOBJIEHA ¢ moMotbio Sequence Reset GapFillFlag. O6pature BHumanue,

YTO UCTOIb30BaHne Sequence Reset <4> - Reset MoXeT mpUBECTH K MOTEPE COOOIICHUIA.

[IpaBuna o6paboTku Bcex coobmiennii Sequence Reset:

[TpunoxeHne-oTIpaBUTENIb MHULMUPYET cOpoc mocnenoBaresnbHocTH <4>. CooOlieHue BO BceX
cutyanusax ykassiBaeT NewSeqNo <36> ans cOpoca B KayecTBe 3HAUECHHUS CIIEAYIOIIETO MOPSAKOBOTO
HOMEpa, OXXHMJAEMOT0 IoJyyaTeJeM COOOIIeHHs cpa3dy IOocCie MPOMYIIEHHBIX COOOLICHUN W/Hiu

MOPAIKOBLIX HOMCPOB.

Sequence Reset MOET TOJBKO YBEIUYUTH TOPSAKOBBIA HOMep. Heobxommmo colmroaaTh
OCTOPOXKHOCTh, YTOOBI UTHOPUPOBATH MOBTOpsOMIUiCSA pexuM Sequence Reset <4>-GapkFill, kotopsrit
MIBITAETCS TOHU3UTH CIEIYIOIINIA 0KUAEMBIN TTOPSAKOBBIA HOMEP. DTO MOKHO OOHAPYX UTH, IPOBEPUB,
MeHblIe Ju 3HaueHne MsgSeqNum <34>, yeM oxupanock. Ecin ma, To pexxum Sequence Reset <4>-

GapkFill saisiercst myOIMKaTOM M TOJKEH OBITH OTOPOIIIEH.
11



[Tpu aBapuitnom coOpoce coenHeHUsI, 0€3 BhIXOa U3 CECCUHU, CHKBEHCHI COPACHIBAIOTCSI.

Tor HaszBanue Onucanune Tun 0093aTeIBLHOCTD
noJi
36 NewSegNo Hogerit HOMEp INT Ha
[IOCJIEAOBATEILHOCTH
123 GapFillFlag BOOLEAN | Her

3.8 TradeCaptureReport

Tum coobmenus — AE, 35=AE

I/ICHOJIbSyeTCH AJIs1 OTUCTA O CACIIKAX MECKAY KOHTpAr¢HTaMu.

Hcnonb3yeTcs s cooO1IEeHUs O BHICTABIEHHOM aJIpECHOM OpEpe.

OTHpaBJIeHO B OTBCT Ha 3a1IpOC OTUCTA O 3aKIIIOYCHHUU CACIIKU.

Mo3KeT uCnoJIb30BaThCs IS COO6H_[CHI/I$I O HCCOBIIaJaroIuX W COBIIaAAOIMINX CACIKAX.

HpI/I nepeaadc I/IH(bOpMaL[I/II/I 1o CACIIKE FXSW&p, clIeayer uMEeTb B BUAY, 4YTO, IOJIE KCTOUMOCTBH», B

OTIUYHU OT Web-(QOopMBI opJiepa, He IepeIaeTcs, a SBISICTCS BEIYHUCIISICMBIM.

423=2 He nepenacTcs B OTBETE.

Bo3moxxHbie anI/I6YTBI COO6IJ.I€HI/I$I:

Thr

HaszBanune moJuasn

Onucanune

Tun

Oo0s3aTebHOC
Th

15

Currency

OcHOBHAas BaJIOTa
KOHTpAKTA.

CURRENCY

Her

31

LastPx

Ilena cnenku

PRICE

a

32

LastQty

KonnuectBo
KOHTPAKTOB

QTY

Ha

75

TradeDate

[Hara perucrpanun
CHIETIKU.

LOCALMKTDA
TE

Her

120

SettlCurrency

Basrora mocrtaBxku
KOHTpPAKTa.

CURRENCY

Het

423

PriceType

Kox eqpmHuner
W3MEHEHHS LIEHEI.
Bo3moxxHabIe
3HAYECHUS:

1 — nporieHTHI,

24 — craBKa B OJISIX,
12 — cmipen,

20 — kypc.

INT

Ha

12



Thr

Ha3Banune moas

Onucanmne

Tun

Oo0a3aTebHOC
Th

487

TradeReportTransTy
pe

Kon nevicTBus co
CIEJIKOU.
Bo3moxnbie
3HAYECHUS:

0 — HOBas caenka.

INT

Ha

526

SecondaryCIlOrdID

JlomomHuTeIbHbIN
uacHTU(PHUKATOD
opJiepa KJIMeHTa

STRING

Her

o71

TradeReportID

YHUKaTBEHBIN
UIEHTH(DHUKATOD
coobmenus. Ha nero
MOJKET CCHLIAThCSA
OTBET Ha
CcOo0O0ILIEHHE.

STRING

572

TradeReportRefID

Nnentuduxarop
co00I11IeHusA-3aI1poca,
KOTOPBIN MBI XOTHM
HOJTBEPIUTH C
LeTbIO TIepeaayn
C/ICJIKU HA KIIMPUHT
(ecM 3TO BCTPEUHBIN
3aIpoc JIPyroro
Y4acTHUKA)

STRING

Her

856

TradeReportType

Kox tuna
COOOIIIECHUS.
Bo3moxxnbie
3HAYEHUS:

0 - HoBas cnenka

INT

Ha

1123

TradeHandlinglnstr

Kopx crmocoba
00paboTku
COOOIIEeHUS
[IPUHUMAIOILIEH
CTOPOHOM.
Bo3moxnbie
3HAYEHUS

2 - KaxKaast u3
CTOpPOH COO0IIaeT
CBOIO CTOPOHY
CIETKH JIJIs
MOTUYHHIa B CUCTEME

CHAR

a

compone
nt

Instrument

Hab6op mosnei,
OTIMICHIBAIOIIUX
UHCTPYMEHT. CM.

Het

13



Thr Ha3Banue noJs Onucanmne Tun O0s13aTeBbHOC
Tb
nyHkt 4.1
Instrument.**
compone | TrdCapRptSideGrp OnuH Wi J1Ba Ha
nt Habopa MoJIeH,

OIIUCBIBAKOIIIUX
rapaMeTphbl,
XapaKTepHbIE IJI1
Ka)XJ10 CTOPOHBI
caenku. Ecinu B
clenKe
MpeJCTaBIICHA
TOJILKO OJ{HA

CTOpOHA (YYaCTHUKHU

OTIIPABIISAIOT
uH(pOpMaLUIO O

CACIKAaxX HE3aBUCHUMO

JpyT OT Apyra), TO
Ha0Op MOJICH OUH.
Ecnu B coenke
IPeJICTaBJICHBI 00e
CTOPOHBI (CIEIKY
NpUCIIajga TOproBas

cucrtema), To Habopa

noJjiel aBa — Id
KaKJI0M CTOPOHBI
CJICIIKH.

CM. myHKT 4.2

TrdCapRptSideGrp.*

**

3.9 OrBern1 TradeCaptureReport

Tar HasBanue nous Onucanne Tun Jonycrumble 3HAYeHHU S
58 Text Tekct ommoOku STRING | Rejected by clearing engine
572 | TradeReportRefID Wnentudpukatop | STRING
KJINEHTCKOTO
3armpoca
573 | MatchStatus Craryc CHAR 1 - He cpaBHuIICS, HE
MATYMHTA MIO/ATBEP K ICHHBIH, HE
CMATUYEHBIN
751 | TradeReportRejectReason | Ilpuunna INT 0 = Successful (default)
OTKJIOHEHUS

1 = Invalid party
information/aeBepuas

14



Tar HasBanue noss Onucanne Tun Jonycrumble 3HAaYeHHU S
UH(pOpMaIIUs TI0 OJTHON 3
CTOPOH
2 = Unknown
instrument/Hen3BeCTHBIH
WHCTPYMEHT
3 = Unauthorized to report
trades/ne nmeet npaBa
coo0mIaTk o cAemIKax
4 = Invalid trade
type/HeBepHBIid TUTI CICTKU
99 = Other/unoe
100, 4002, 4001, 5001*
Konp! pacumdpoBanbl Huxe
939 | TrdRptStatus Craryc 3anpoca | INT 0 = Accepted
1 =
Rejected
3.9.1 TradeCaptureReportAck - 3anpoc nony4yen
Tun coobmenus AR 35=AR
Hcnonb3yeTcst 11 MOATBEPHKAECHUS OTYETOB O CIENKAX, OJYYEHHBIX OT KOHTPAareHTa.
Tor Ha3sBanue nmoJs Onucanue 3HauyeHune
571 TradeReportID B otBer Ha 3ampoc
573 MatchStatus CraTyc MATYHHTA 1
572 TradeReportRefID W nenTudukaTop KIMEHTCKOTO
3ampoca
856 TradeReportType Tun ToproBoro oryera, 0
3HAYCHUE
3.9.2 TradeCaptureReportAck - 3anpoc npunsr
Tun coobmienuss AR. 35=AR
Tar Ha3Banue nmoJist Onucanue 3HauyeHue
571 TradeReportID B otBert Ha 3ampoc
572 TradeReportRefID W nenTudukaTop KIMEHTCKOro 3armpoca
573 MatchStatus CraTyc MATYHHTA 1
939 TrdRptStatus CraTtyc 3amnpoca 0

15



Tar Ha3Banue nmoJist Onucanue 3HaveHune
856 TradeReportType Tum ToproBoro oruera, 3Ha4YeHUE 2
3.9.3 TradeCaptureReportAck — ommnoka
Tum coobmenus AR. 35=AR
Ucnons3yeTcs A1 OTKIIOHEHUSI OTYETA O CAENKaX, MOJIy4YeHHOTO OT KOHTPareHTa.
Tar Ha3Banue nmoJist Onucanue 3HauyeHue
572 | TradeReportReflD Unentudukatop

KIIMCHTCKOT'O 3aIIpoca

571 | TradeReportID

B otBert Ha 3anpoc

573 | MatchStatus CraTyc MATUYHMHTA 1
939 | TrdRptStatus Crartyc 3anpoca 1
751 | TradeReportRejectReason | IlpuunHa OTKJIOHEHHUS 4002

58 Text

Tekct ommobOku

Rejected by clearing engine

263 | SubscriptionRequestType

[Tonyuyenue Snapshot +
Updates (Subscribe)

1

3.10
Tun coobmenns AR. 35=AR

TradeCaptureReportAck Ommoxn

Ipuuuna TradeReportRejectReason Text
HekoppekTHoe 3anoiaHeHue noss 4002 NoSides=2 He nmoctyneH amis
NoSides KJIMEHTCKOM Y4eTHOM 3anucu
HexoppekTHoe 3aroiHeHne mos 99 TradeHandlinglInstr=1 Not
TradeHandlinglInstr supported for client accounts
HexoppekTHoe 3armoHeHue mos 99 Side={side} not supported
Side
3anpoc OTKJIOHEH CHCTEMOi 4002 Rejected by clearing engine
OmbKy B KOHTPAKTE 4002 Document has violations

3.11

Tun coobmenus. 35=j, 35=3

BusinessMessageReject Ommoku

16




CoobOmenne Business Message Reject MOXET OTKJIOHUTH COOOIIEHWE YPOBHS MPHUIIOKEHHUS, KOTOPOE

COOTBETCTBYET IIPABHUJIAM YPOBHS CEaHCA, U HE MOXKET ObITh OTKJIOHEHO KaKUM-JTHOO0 JAPYTrUM CIIOCOOOM.

OOpartute BHUMaHHE, €CIIM COOOIEHUE HE COOTBETCTBYET IPABUIIy YPOBHS ceaHca (HampuMep, AJIHHA

TeJla HeBepHa), OyaeT BblIaHO coobOieHune Reject <3>,

Mpuunna TradeReportRejectReason Text

Perucrparnus opaepos 1 Order registration prohibited

3arpenieHa

[ToBTOpSsITONITHIACS 5001 Duplicate {field}

uaeHTH(UKATOP 3ampoca

He 3amonueno 4001 {field} is required

00s13aTeIbHOE TT0JIe

[lepenannoe 3HaYCHUE HE 4002 {field}={value} not supported

NOAACPIKNBACTCA

CJIMIIIKOM MHOTO 3HaKOB 0 Maximum {name} decimal places

I0CJIE 3aIlATOM B IICHE allowed is {placesAllowed} for
PriceType={priceType}, received
{places}

CJIMIIIKOM MHOTO 3HaKOB 0 Maximum {name} decimal places

oCJIe 3arsAToi B 00beMe allowed is 2, received {places}

Onwucanue KOHTPaKTa He 1 {name} not equals to instrument

COOTBETCTBYET mosiM fix {fixParameter}<>{fpmlParameter}

HenocraTouno naHHBIX B 0 EXECUTING_SYSTEM not set

Parties

He ynanock pazo0path 100 SecurityXML incorrect

SecurityXML

B Fpml otcyrcTByIOT 100 SecurityXML does not contain trades

CIEIIKHU

B Fpml nepenano 6onpime 1 | 100 SecurityXML contain too many

CHCIKHU trades

B Fpml ner 6moka 100 SecurityXML does not contain

OnBehalfOf OnBehalfOf

B Fpml ner 61oka Party 100 SecurityXML does not contain Party

B Fpml ner 6moka Account | 100 SecurityXML does not contain

Account

3.12 TradeCaptureReportRequest

35=AD

Hcnons3yercs mis:
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3anpoca 0JHOTO MJIM HECKOJIBKUX OTUETOB O CAETKaX Ha OCHOBE KPUTEPHUEB 0TOOPA, yKa3aHHBIX B
3arpoce oTyeTa O CAEIKax

[Toanucku Ha OTYETHI O CIIEIKAaX HA OCHOBE KPUTEPUEB BHIOOPA, YKAa3aHHBIX B 3aIIpOCE OTUETA

Crenyromnue KpuTepuu MOTyT ObITh yKa3zansl B TradeCaptureReportRequest <AD>:
e Bce crenku, COOTBETCTBYIONIME YKa3aHHOU TOproBoii uaeHTudukanuu: TradeReportID
<571>, SecondaryTradeReportID <818>
e Bce crenku, COOTBETCTBYIONIUE YKa3aHHBIM THITaM caesiok: TrdType <828>, TrdSubType
<829>, TransferReason <830>, SecondaryTrdType <855>, TradeLinkID <820>
e Bce crenku, COOTBETCTBYIONINE HACHTU(DUKAMOHHOM nHpopManuu opaepa: Orderld
<37>, ClOrdID <11>, ExecID <17>
e Cpenku, B KOTOpBIX ykazan MatchStatus <573>
e Bce caenku 115 napTuu onpeneieHsl B 0Joke komnoneHTos <Ilaprun>
e Dro0 MOXeT ObITh UAeHTH(HKATOP Tpeiaepa, pupma, naeHTudukarop Opokepa, KIMPUHTOBas
dbupma
e Bce crenku uis onpeneNieHHOro MHCTPYMEHTA, YKa3aHHBIE C IIOMOIIBIO OJI0Ka
komroHeHToB <Instrument>, 61oka kommonertoB <UnderlyingInstrument> u/wumu 610ka
KoMIoHeHToB <InstrumentLeg>.
e Bce He3aperucTpupoBaHHbBIE CIENKH - VICTIOMTHEHHS, KOTOpbIe He ObUTH OTIPABJICHEI
e Bce Henpes3oiiieHHbIe CANKH - CHENKH, KOTOPhIE HE OBLUIA COMOCTABJICHBI
e Bce crenku, COOTBETCTBYIONINE ONPEACIICHHOMN 1aTe U KPUTEPHSIM TOPTOBON CECCUU
e Cnenku, BBeJCHHbIC Uepe3 onpenencHHbii TradelnputSource <578>
o Crenkw, 3aKIIIOUCHHBIC Yepe3 onpeaenennbiii TradelnputDevice <579>
e Bce pekomeHganuu
Kaxmoe mone B TradeCaptureReportRequest <AD> (kpome TradeRequestID
<568> u SubscriptionRequestType <263>) uneHTHHUIHPYIOT QUITBTPEI.
OOparuTe BHUMaHUE, YTO (PUILTPHI 00BETUHAIOTCS C UCIIOJIb30BAaHUEM MOPa3yMEBAEMOT0 «H -
TOPTOBBINA OTYET JOJDKEH YAOBIECTBOPATH KAXKIOMY YKa3aHHOMY (QHIIBTPY, KOTOPBIA OyeT BO3BpAIIICH.
TradeCaptureReport <AE> cooOmieHus ABASIOTCS OOBIYHBIM THIIOM BO3BpaTa K
TradeCaptureReportRequest <AD>.
Oteer Ha TradeCaptureReportRequest <AD> MoeT OBITh CIICTYIOLIIM:
e Omun wim Heckoabko otueToB TradeCaptureReport
e TradeCaptureReportRequestAck <AQ> 3a KOTOPBIM CJIEIyET OJUH MK HECKOJIBKO OTYETOB O

CHCJIKaX B IByX KOHKPETHBIX CIIy4asx:
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Korna otuetst TradeCaptureReport qocraBnstorest o BHEIIHEMY KaHany (HarmpuMep,

nepenava (aiinon),

Korna cymectByer 3aepkka 00pabOTKH MEXKAY BpEMEHEM 3alipoca U MOMEHTOM

OTIIPaBKU OTUETOB (HAIIPUMEP, B PACIPEICICHHON TOProBOii cpenie, Tae CIEIKU

pacrpeacisairoTCsA 1Mo HECKOJIBKUM TOPIOBbBIM CI/ICTeMaM).

e TradeCaptureReportRequestAck <AR>

e Ecnu He HaiiIeHO HU OIHOM CHEITIKU, COOTBETCTBYIOIIEH KPUTEPHUIM 0TOOPA, YKa3aHHBIM

B TradeCaptureReportRequest <AD>

e Korna TradeCaptureReportRequest <AD> ObLi1 npu3HaH KOHTPAr€HTOM HEJICHCTBUTEIBHBIM 110

ACJIOBBIM IIpUYHWHAM

Tun coobmenus - AD

Bo3moxHbIe aTpuOyThl COOOLIEHMUS:

Tor

HasBanue nmoJus

Onucanue

Tun

0O0a3aTeILHOCTDH

568

TradeRequestID

VHUKaIbHBIN
UIEHTU(DHUKATOD
3arpoca.

STRING

Ja

569

TradeRequestType

Tun 3ampoca B
COOOIIICHUU.
Bo3moxxnbie
3HAYEHUS:

1 — TOABKO CHEIKH,
MPOLIEeAIITNE
MOTYHHT B
COOTBETCTBUH C
KpUTEpHEM
MO3TYHHTA,
YKa3aHHBIM B
3arpoce.

2 — CIENKH, HE
MPOIIEAIITNE
MATYHHT I10
KPUTEPHIO,
YKa3aHHOMY B
3amnpoce.

INT

715

ClearingBusinessDate

[ara xnupunra s
3aIpamrBaeMbIX
C/IETIOK.

LOCALMKTDATE

Her

263

SubscriptionRequestType

Kon tima
MOAMKCKHU.
Bo3MoxHbIe
3HAYEHUS:

0 — momy4yenue
TOJIbKO snapshot.

CHAR

Ha
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Tor

Ha3zBanue nmoJs

Onucanune

Tun

O0s3aTeILHOCTD

component

Parties

Ha6op nozeit,
OIUCBHIBAIOIINX
CTOPOHY, JJIS
KOTOPOH JOJIKHBI
OBITh BO3BPALLCHbI
crenku. CM. IMyHKT
4.4 Parties

Her

3.13

OTBeThI

3.13.1 TradeCaptureReportRequest — oTBeTbI

Tor Ha3zBanue nmoJst Onucanmne Tun JlomycTHMbIE 3HAYEHHUS
Unentudukaro
568 TradeRequestID P KJIMEHTCKOTO STRING
3ampoca
Konuuecto
748 ;I;gtNumTradeRepo COOGIICHHI B INT
OTBETE
cootmerne Y =LAST
912 LastRptRequested m BOOLEAN
OTBETE Ha N = NOT LAST
3a1poc _
571 TradeReportlD Hnentugukaro | STRING
p orueTa
1003 TradelD Tuker STRING
Tun
TradeReportTransT | TPaH3aKIMK
487 ype P TOProBOI'O INT 0=NEW
oryera
WNHucTpyknus o 0=
1123 TradeHandlinglnstr | ©0PaboTke CHAR TRADE_CONFIRMATIO
CIIENIOK N
32 LastQty O0Bem QTY
1 — IpOIIEeHTHI,
[ INT 12 — cnpen,
423 PriceType Twun 1eHs! 20— ype.
24 — cTaBKa B JIOJIAX
31 LastPx Ilena PRICE
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Tun

Tor Ha3zBanue nojs Onucanue JlonycTHMbIe 3HAYEHHUSI
OcHoBHas
15 Currency BAJIOTA CURRENCY
KOHTpaKTa.
Bamrora
120 SettICurrency MOCTaBKH CURRENCY
KOHTpaKTa.
LOCALMKTDAT
941 MaturityDate Jlata E
60 TransactTime Bpemst UTCTIMESTAMP
LOCALMKTDAT
75 TradeDate JlaTa cenKku E
C 0=COMPARED
573 MatchStatus Tatyc CHAR
caemn/opAepa 1 = UNCOMPARED
Ko Tuma 0 =SUBMIT
856 TradeReportType | - 56 . INT
T 3 =DECLINE
F=TRADE
150 ExecType Craryc CHAR
H =TRADE_CANCEL
55 Symbol Tukep STRING [N/A]
C I
rema o - ISDA_FPML_PRODUC
22 SecuritylDSource EHGHTH ukamn | STRING T
HHCTPYNEHTA _SPECIFICATION
Conepxur
TEKCTOBOC
1185 SecurityXML FpML- XMLDATA
OIIMCaHUueC
KOHTpaKTa.
Coaepxur
JUTUHY CTPOKH
1184 SecurityXMLLen | SeCurityXML ¢ | LENGTH
FpML-
OIIMCaHHUEM
KOHTpaKTa.
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Tor

Ha3zBanue nojs

Onucanue

Tun

JomycTuMble 3HAYEHU S

component

TrdCapRptSideGrp

Hab6op nosei,
OIHCHIBAIOIIUX
KOJINYECTBO
CTOPOH CJICIKH.
CM. myHKT 4.2
TrdCapRptSide
Grp

Oo6s3arenbHOCTS - Jla

526

SecondaryClOrdID

Kon BHemHero
MM0JIb30BaTENs

STRING

12 cumBoOIIOB
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3.13.2 TradeCaptureReportRequestAck — ommoka

Tar| Ha3sanue nmoJs Onucanne Tun JonycTuMble 3HAYEHHUS
568 | TradeRequestID Unentngurarop STRING
KIIMEHTCKOI'O 3aIpoca
1 = Matched
569 | TradeRequestType | Tum 3ampoca INT
2 = Unmached
0 = Successful
3 = Invalid parties
749 | TradeRequestResult | Pesynbrat 3ampoca INT 8 = TradeRequestType <569> not
supported
9 = Not authorized
99 = Other
0 = Accepted
750 | TradeRequestStatus | Ctaryc 3ampoca INT 1 = Completed
2 = Rejected
58 | Text Tekcer cooOIeHus STRING

3.13.3 TradeCaptureReportRequestAck — ommoku

Mpuunna TradeRequestStatus | TradeRequestResult Text
Wnentuduxatop
Cco00IEHNS OBLIT 1 0 No trades found
HCIIOJIb30BAH PaHEC
He NepeAaH KOHTPArcHT C Executing Party not
POJIBIO 2 3 specified
EXECUTING_FIRM

Requested PartyRole ({0})

Hexoppexrras posts 2 3 is not supported for this
KOHTparcHTa request
[ToBTOpStOMIAsICS POJIH B 5 3 Duplicate party role in
Parties request
Hexoppexribiii 2 3 Not correct Pty value {0}
KOHTpareHT
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IMpuyuna TradeRequestStatus | TradeRequestResult Text

He 3anonuen 610k Parties |2 3 Pty not specified
Requested

Henoanep;xuBaemprit 5 3 TradeRequestType ({0})

TradeRequestType is not supported for this
request

Her mpaB Ha koHTparenra |2 9 Not correct Pty value

Henpesiennas omubka |2 99 Undefined Error. Contact

the administrator

3.13.4 KomOuHanuu 3anpocoB

EXECUTING_FI | CONTRA_FIRM
TradeRequestType RM (1) (17) Pesyabrar
Cneaxu
Bo3sspamaem Bce
1 OUR_FIRM null HOATBEPIKICHHBIE CICIIKH
CURRENT_FIRM
OmmOka, Henb3s 3anpalluBaTh
1 null OUR_FIRM cleNiku 0e3 yKa3aHusl Y4acTHHKa
(Ptyl)
1 OUR EIRM OUR EIRM Byner Bo3BpartieHo mycroe
- - MHOKECTBO CJIEIIOK
Ommbka, HeT JoCTyNa K CAIKaM
1 OTHER_FIRM null y4dactHuKka (Pty ¢ R=1 ne
COOTBETCTBYET JIOTHHY)
OmmOka, Henb3s 3anpalluBaTh
1 null OTHER_FIRM clenku 0e3 yka3aHus Y4YacTHHKA
(Pty1)
Ommbka, HeT JoCTyNa K CACIKaM
1 OTHER_FIRM OTHER_FIRM yuactauka (Pty ¢ R=1 ne
COOTBETCTBYET JIOTHHY)
1 OUR_FIRM OTHER_FIRM | PY/ACT BO3BPAlIIeHO 11ycToe
- - MHOKECTBO CJICIIOK
OmmbKa, HeT JOCTyMa K CACIKaM
1 OTHER_FIRM OUR_FIRM yuactHuka (Pty ¢ R=1 ne
COOTBETCTBYET JIOTHHY)
3aaBKHU
BosBpaiiiaem Bce BbICTaBICHHBIC
2 OUR_FIRM null opaepa yyactaukom OUR_FIRM
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EXECUTING_FI | CONTRA_FIRM
TradeRequestType RM (1) (17) Pe3yabTar
BosBpamaem Bce opaepa rie
2 null OUR_FIRM konTpareHT OUR FIRM
2 OUR FIRM OUR FIRM Byner Bo3BpalleHo mycroe
- - MHOXECTBO CJIEJIOK
9 OTHER EIRM null OmmoKa. Heb3s 3anpaiuBaTh
- qy)KHE 3aBKU
5 null OTHER EIRM OmnbKa. Helb3s 3anpamuBaTh
- qy)KHe 3asBKU
5 OTHER EIRM OTHER EIRM OmmoKa. HeNb3s 3anpaiBaTh
- - qy)KHE 3aABKU
Bce opnepa BbIcTaBICHHBIC
2 OUR_FIRM OTHER FIRM | QUR_FIRM ut oxcannasonnie
- - TIOJTBEPKICHUS OT
OTHER_FIRM
Bcee
opaepa BeictaBiienHsie OTHER_F
2 OTHER_FIRM OUR_FIRM IRM 1 osraromie
noareepxkaenus or OUR_FIRM
3.14 NewOrderSingle

Tun coobmienusa — D, 35=D

Tun COO6H.[CHI/IH HCIIOJIB3YCTCA AJId OTIIPAaBKH OpACpa Ha UCIIOJIHCHHUC.

Bo3moxHbIe aTpuOyThl COOOLIEHMUS:

Tor Ha3zBanue nmouas

Onucanue

Tun

0093aTeIBLHOCTD

11 ClOrdID

Wnentudukatop opaepa y
VYyactuuka.

STRING | JIa

1 Account

KnupuHrosslii cuer
YyacTHHKa, HA KOTOPOM
3aperucTpUpOBaHA 3asBKa.

STRING

component | Instrument

Habop mosneii, onuchBarommx
uHCTpyMeHT. CM. myHKT 4.1
Instrument.

54 Side

Hanpasnenue caenku.
Bo3MosxHBI€ 3HaUCHUS:
1 — nokymka,

2 — mpojaxa.

CHAR Her

component | OrderQtyData

HaGop moseit, onuchIBarommx
KOJIMYCCTBO MHCTPYMCHTOB B

a
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Tor

Ha3zBanue nmoJs

Onucanune

Tun

0O0s3aTeILHOCTD

3asiBke. CM. myHKT 4.6
OrderQtyData.

44

Price

IleHa nHCTpYMEHTA B 3as1BKE.

PRICE

Ha

40

OrdType

Tumn 3asBKH.

Bo3MmoskHBIC 3HAYCHUS:

2 — TUMUTHBINA OpJep
(TTOKyTaeM 1o yKa3aHHOU
[[EHE WK HIDKE, IPOJaeM 0
yKa3aHHOE [ICHE WJTU BBIIIIE).

CHAR

Ha

423

PriceType

Kox emuHuIel H3MepeHust
LIEHEI.

Bo3MoxHEBIC 3HAUCHUS:

1 — nporeHTsI,

12 — cnpen,

20 — kype,

24 — cTaBKa B JOJISIX.

INT

Ha

526

SecondaryCIlOrdID

JlononHuTenbHbIN
uaeHTU(UKATOp oprepa
KITUEHTa

STRING

Her

3.14.1 Oreernt Ha NewOrderSingle
Hcnonw3yrorcs ans
® TOATBEPXICHUS MOJIYUYEHHUsS OpJepa

® TOATBEPXJACHUS U3MEHEHHUS B CYLIECTBYIOIIEM opepe (T. E. mpuHUMaTh 3arpockl Ha OTMEHY H
3aMeHy)

® OTKJIOHEHHUS OPJEPOB (3aKa30B/TIPUKA30B)

ExecutionReport, 35=8

Tar HasBanmue noJuist Onucanue Tun Jonycrumsbie
3HAYeHHsA
11 ClOrdID Knuenrtckuit STRING
uaeHTuGUKaTOp
opaepa
37 OrderID Tuker opnepa STRING
150 | ExecType Opnaep ucnosnHeH CHAR 0 = New/HoBsrit
24 =
Filled/Mcnonuen
4 = Canceled/Otmenen
8 = Rejected/oTkionen

26


https://confluence.softwell.ru/display/spfiAPI/NewOrderSingle

Tar Ha3Banue nmoJs Onucanne Tun Jonycrumelie
3HAYEHUS
A = Pending New/s
OKUJJAaHUH HOBOTO
17 ExeclD Tuxer cnenku STRING
39 OrdStatus Cratyc opuepa CHAR 0 = New
24 =Filled
4 = Canceled
8 = Rejected
1 Account Knupunrosslii cuer STRING
YuacTHHKa, HA
KOTOPOM
3aperucTprUpoOBaHa
3asiBKa.
44 Price Llena PRICE
38 OrderQty O06bem QTY
54 Side Hamnpasnenue PRICE 24 = Buy
2 = Sell
55 Symbol Tuxkep STRING IRS 4Y KEYRATE
423 PriceType Tun nensr CHAR 24 — IpOIEHTHI,
12 — cripen,
20 — kypc,
24 — cTaBKa B J0JIX.
526 | SecondaryClOrdID | [IomnonHUTEIbHBIMA STRING Her
uaeHTUuGUKaTOp
opzaepa KIIMeHTa
15 Currency OcHOBHas BaJlIOTa CURRENCY
KOHTpAKTA.
120 | SettlCurrency Bantora mocraBku CURRENCY
KOHTpaKTa
64 SettlDate Jara mauana cienku | LOCALMKTDATE
541 | MaturityDate Jlata OKOHYaHUS LOCALMKTDATE

COCIIKH
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Tar Ha3Banue nmoJs Onucanne Tun Jonycrumelie
SJHAYCHUA
103 | OrdRejReason [Mpuunna INT 1 = Unknown symbol
OTIIOHCHIA 2 = Exchange closed
6 = Duplicate Order
13 = Incorrect quantity
15 = Unknown
account(s)
16 = Price exceeds
current price band
18 = Invalid price
increment
99 = Other
4002 =
58 Text (10017) Trade is STRING
registered
14 CumQty O6mmas cymma QTY
HWCTIOJTHEHUS OpAepa
32 LastQty CymMma nocieHe QTY
CIIEJIKHU 10 OpJEPY,
151 | LeavesQty HeucnonneHHsIi QTY
OCTaTOK Opaepa
31 | LastPx Llena PRICE
sToro/ OCJIICAHET O

WCIIOJTHEHHS (eCTu
CZeIKa MpoIIUIa Mo
LIEHE OTIIMYHON OT
BBICTaBIIEHHOTO
opJiepa (Jrydias
I[€Ha WJIK PaHbIIIe
BBICTaBJICHHAS
3asBKa), Torja B 31
MTUTIeM
(akTHUECKYIO LIEHY,
a B 44 ueny
BBICTaBIIEHHOTO
opaepa. Ter
YCIIOBHO-
00s13aTeNBHBIN, €CITH
150=F(cnenka).
[Tonyugaercs ecnu
[[EHa CIIeITKU=IICHE
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Thr

HasBanue moJus

Onucanmne

Tun

Jonycrumelie
3HAYeHHUS

BBICTABJICHHOI'O
opJiepa, TO 3HaUYCHUS
B 44 u 31 terax
OyIyT OMHAKOBEIE.
Ecmm 150=0 wnu
CHSTHE 3asIBKU
150=4, To He
MyOJIMKOBATh )

3.14.2 ExecutionReport - Opaep nosy4yeH

35=8

Toar

Ha3zBanue moas

Onucanue

3HayeHue

11

ClOrdID

Knuentckuit unentudukarop opaepa

ClOrdID

39

OrdStatus

Craryc opaepa

A

150

ExecType

Craryc opaepa

A

526

SecondaryClOrdID

KJIIMEHTa

JlonomHUTENbHBIN HIEHTUDUKATOP Opaepa Client_Comment

3.14.3 ExecutionReport - Opaep 3aperucTpupoBaH

35=8

3ampockl Ha OTMEHY WJIH OTMEHY/3aMEHY Opiepa BBIMTOIHIIOTCS TOJIBKO B TOM ClTydae, €ClIi OpJep He
OBLI UCIIOJIHEH

KOTOPOM 3aperucTpUpOBaHa 3asiBKa.

Tar Ha3sBanmue noJst Onucanue IIpumep 3anoJiHeHus

11 ClOrdID Knuenrtckuit unentudukarop opuepa ClOrdID

37 OrderID Tuker opaepa 12345

150 | ExecType Opnep 3aperucTpupoBaH 0

17 ExeclD Wnentudukarop oryera 158c28fa-876¢-4186-890f-
87¢2b02e9e88

39 OrdStatus Craryc opaepa - HOBBII 0

1 Account KnupuHrossiii cuer Y4acTHUKa, Ha MF000000
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Tar Ha3Banue nmoJs Onucanue IIpumep 3anoiHeHus
44 Price Ilena 3
38 OrderQty O0Bem 1000
54 Side Hamnpasnenue 1
55 Symbol Tuxep IRS 4Y KEYRATE
423 | PriceType Tum ueHst 1
526 | SecondaryClOrdID | JJomomHuTenbHBIN HACHTH(HUKATOP Client_Comment
opzepa KJIMeHTa
15 Currency OcHOBHas BaJIIOTa KOHTPAKTA. RUB
120 | SettlCurrency BaimtoTa moctaBKu KOHTpakKTa. RUB
64 SettlDate JlaTa Hayaa CIeIKH 20210901
541 | MaturityDate JlaTa OKOHYAHUS CIICIIKH 20220901
3.14.4 ExecutionReport - Opaep ucnojHeH
35=8
Tar Ha3Baumue Onucanue Mpumep
noJist 3amoJIHEHH S
11 ClOrdID KnuenTckuii maeHTHGHUKATOP OpAepa ClOrdID
37 OrderID Tuxer opaepa 12345
150 | ExecType Opnep ucroyiHeH F
17 ExeclD Tuker cnenku 12345
39 OrdStatus Cratyc opjaepa - HOBBI 2
1 Account KnupuHroBsIii cueT Y4acTHUKA, HA KOTOPOM MF000000
3aperucTpUpoOBaHa 3asiBKa.
44 Price Ilena 3
38 OrderQty Ob6beMm 1000
54 Side Hanpasnenue B
55 Symbol Tuxep IRS 1Y. Mosprime
3M
423 | PriceType Tum nenst 1
15 Currency OcHOBHas BaJIIOTa KOHTPAKTA. RUB
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Tar HasBanmue Onucanne IIpumep
noJist 3amoJIHEeHHSs

120 | SettlCurrency Banrora moctaBku KOHTpaKTa RUB

64 SettlDate JlaTa Hauaa caeaku 20210901

541 | MaturityDate JlaTa OKOHYAHHS CIICIKH 20220901
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3.14.5 ExecutionReport - Opaep oTK/I0HEH

35=8
Tar HasBanmue Onucanue 3HaveHue
noJjst
11 ClOrdID Knuentckuit
uaeHTuGuUKaTOp opaepa
39 OrdStatus Cratyc opaepa 8
150 | ExecType Craryc 8
41 OrigClOrdID KinenTckuit
UIECHTU(DHUKATOD
coo01eHus
103 | OrdRejReason | IIpu4mHa OTKIOHEHHS 16
17 ExecID Nnentudukarop otyera
37 OrderID Tuxer opaepa NONE
58 Text Tekct oTBeTa Price exceeds current price band/ Liena
MPEBBIIIACT TEKYIIUI [IEHOBOM THANIa30H

3.14.6 ExecutionReport — omuoku

3HAKOB IIOCJIE
3aIATOHN B IICHE

IMpuyuna OrdStatus | ExecType | OrdRejReason Text
Wnentudukatop 8 8 6 Duplicate ClOrdID
COOO0IICHUS OBLIT
HCIIOJIb30BAH PaHEC
Tukep He HaleH 8 8 1 Symbol={ticker} not

supported
Hesepubiit 8 8 15 Unknown Account
TOPrOBBIN CUET
Hesepubiit 8 8 15 Unknown Party
KOHTpareHT
CnumkoM MHOTO 8 8 18 Maximum {name} decimal

places allowed is
{placesAllowed} for
PriceType={priceType},
received {places}
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Mpuyuna OrdStatus | ExecType | OrdRejReason Text

CJIMIIIKOM MHOTO 8 8 13 Maximum {name} decimal
3HAKOB TI0CJIe places allowed is 2, received
3aIATOl B 00beMe {places}

[epenanusblii 8 8 13 Amount must be positive
00bemM Menbe 0 value

HexoppekTHsiii Tun | 8 8 99 Incorrect PriceType for
LIEHBI IS instrument

HHCTPYMEHTA

Topru 8 8 2 Order registration prohibited
IIPHUOCTAHOBJICHBI

Crenka He 8 8 16 Price exceeds current price
SIBJIETCS band

PBIHOYHOMN

Bpewms ucnonunenus | 4 4 99 Order execution timeout

opliepa UCTEKIIO

HenocraTok 8 8 4002 Insufficient IM
rapaHTUUHOTO

obecrniedeHus

Opaep OTMEHEH 8 8 99 This order causes a cross
T.K. 110 TaHHOMY trade

PK cymectByer
BCTPEYHBINA OpIep

Henpensunennas 8 8 99 Something went wrong
omuoKa

3.15 OrderCancelRequest

Tun coobmenus — F, 35=F
Coo0rieHne 3ampoca Ha OTMEHY OpJiepa 3arpaninBacT OTMEHY BCETO OCTABIIETOCs KOJIMYSCTBA

CYLIECTBYIOIIUX OPJIEPOB.

Tar Ha3Banue Onucanue Tun O0s13aTeJIbHOCTH
noJist
11 CIOrdID YHUKaATBHBIA UACHTH(PHUKATOP 3ampoca STRING | [la
Ha OTMEHY opAepa.
41 OrigClOrdID Wnentudukarop cooduieHus o STRING | Her
BBICTABJICHUU OpJIepa, KOTOPBIH HYKHO
OTMCHUTb.
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Tar HasBanmue Onucanue Tun Oo6s13aTe1bHOCTD
noJis
37 OrderID Wnentudukarop opaepa, KOTOPbIH STRING | Her
HY)XHO OTMEHHTb.

3.15.1 ExectuionReport - Opaep cHAT
Tar Ha3sBanmue noust Onucanue 3HaveHue
11 CIOrdID KnuenTtckuit uaentudukarop opaepa
39 OrdStatus Cratyc opaepa 4
150 ExecType Craryc 4
41 OrigClOrdID Knunenrtckuit uneHTHdUKaTOp COOOIICHUS
17 ExeclD Wnentuduxatop oryera
37 OrderID Tuker opaepa
58 Text Tekcr oTBeTa Cancelled by user

3.15.2 OrderCancelReject - Omndka oTMeHbI Op/aepa

35=9

Brimaercst B oTBET Ha cooOIIeHHE 00 OTMEHE, KOTOPOE HE MOXKET OBITh MIPUHSTO.

IIpu oTKJIOHEHMH 3ampoca Ha MaccoBylo oTMeHYy opzepa 3HaueHue ClOrdID <11> nomkHo OBITH

ycTaHoBJeHO paBHbIM 3HadyeHuto ClOrdID <11> 3anpoca Ha maccoByto oTMeHy opaepa. OrigClOrdID

<41> He yka3bIBaeTCs JJIsl OTKJIIOHEHHBIX 3arnpocoB Ha MassCancel.

Tor | HasBanue moJis Onucanue 3HaveHue
11 CIOrdID KimnenTckuit naeHTuuKaTop
opnepa
39 OrdStatus Cratyc opnepa Byner nepenan akTyambHBINH
cTartyc opaepa
0 = New
2 = Filled
4 = Canceled
8 = Rejected
41 OrigClOrdID Knuenrckuit unentudukarop
co00IIeHNs
434 | CxIRejResponseTo | Otser Ha OrderCancelRequest 1 = Order Cancel Request <F>
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Tar | Ha3sBanue moJis Onucanue 3HaveHue

37 OrderID Tuxker opaepa

102 | CxlIRejReason [IpyunHa OTKIIOHCHUS IIpuBeneHbI HUXKE
58 Text Tekct oTBeTa Cancelled by user

3.15.3 OrderCancelReject - ommoxku

Mpuyuna OrdStatus | CxIRejReason Text
WnentudukaTop cooOmeHus 8 6 Duplicate CIOrdID
OBLI UCIIOJIB30BaH paHee
Topru npuocTaHOBICHBI 8 2 Order registration prohibited
Henpenpuaennas omuoka 8 99 Something went wrong
IToBTOpHAs MONBITKA CHATHS 8 0 Duplicate Cancel or Replace
opaepa message for OrderID {orderld}

received
Opaep He HaiiieH 8 1 Not found
3amperieHo cHiITHE opJepa HA | 8 0 Can't cancel
TEKYILEM CTaTyce
3.16 MarketDataRequest

9710 O6IIIHI>'I 3a1poOC PEIHOYHBIX JAHHBIX IO UHCTPYMCHTAM WJIN BAJIFOTHBIM KOTHPOBKAaM.

Tun coobmenus — V, 35 =V

Bo3MoxHEbIE anI/I6YTBI COO6H.I€HI/I$IZ

Tor Ha3zBanue n

0JIdA

Onucanue

Tun 0093aTeIBLHOCTD

262 MDReqlID

YHUKaJIbHEII

uaeHTudukaTop 3ampoca.

B CJIy4dac 3arpoca Ha
OTMCHY IMOAITMCKHN
(SubscriptionRequestTyp
€ =2) MOXET
YKa3bIBATbCA
UICHTHUPUKATOP
NIEpBOHAYAJILHOT'O
3arpoca Ha IMoAIUucCKYy.

STRI
NG

Ha

263
e

SubscriptionRequestTyp

Tun 3ampoca.
Bo3MoxHbIE 3HAaUEHUA:

0 — moyry4eHue TeKyIero
COCTOSIHMSI PbIHOYHBIX

CHA Her
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Thr

Ha3Banune moas

Onucanue

Tun

00a3aTeIBLHOCTD

TaHHBIX (snapshot).

1 — nosnydeHue Texyuero
COCTOSIHUSI PHIHOYHBIX
TaHHBIX
OJTHOBPEMEHHOE
oopmIieHre TOAMHUCKH
Ha JaJbHEHIINE
cooOmeHust 00
W3MEHEHHS PHIHOYHBIX
JAHHBIX 110 CPaBHEHUIO C
3THM TEKYIIHM
COCTOSTHUEM.

2 — OTMEHA MOJINUCKU Ha
COOOIIEHUS C
W3MEHEHHSIMUA PHIHOYHBIX
JAHHBIX.

264

MarketDepth

YpoBeHb AeTaM3aun
PBIHOYHBIX JTAHHBIX.

INT

Her

componen

t

MDReqGrp

HaGop nonei,
OIMCHIBAIOITNX
3arpamBaeMble
pBIHOYHBIE TaHHBIE. CM.
nyHkT 4.7 MDReqGrp.

Her

componen

t

InstrmtMDReqGrp

Ha6op noxneit,
OTHCHIBAOIITIX
3arpaluBaeMble
PBIHOYHBIE
HMHCTPYMEHTHI. CM.
nyHKT 4.9
InstrmtMDReqGrp.

Ha

3.17

Oreerbl Ha MarketDataRequest

3.17.1 MarketDataSnapshotFullRefresh

Thr

HaszBanmue
moJIst

Onucanue

Tun

Jonmycrumebie
3HAYCHHUA

262

MDReqID

Knnenrckuit
UAeHTH(HUKATOP 3ampoca

STRING

55

Symbol Tuxep

STRING

269

MDEntryType Tun

CHAR

0 = Bid
1 = Offer
J = Empty Book
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Tar HasBanmue Onucanue Tun Jonycrumelie
noJs 3HAYeHHUS

270 | MDEntryPx Ilena PRICE

423 | PriceType Tun nenst INT 1 = Percentage
(IRS,01S,XCCY)
12 = Price spread
(FxSwap)
20 = Fx rate (Fx)

271 | MDEntrySize O6bem QTY

273 | MDEntryTime | Bpems KOTHpOBKH UTCTIMEONLY

272 | MDEntryDate Jlata KOTUPOBKH UTCDATEONLY

3.17.2 MarketDataRequestReject - Omuoka 3anpoca

Tar HazBanue nmoJis Onucanue 3HaveHue

262 MDReqID Knuenrckuit uaeHTudukarop 3amnpoca

281 MDReqRejReason [IpuurHa OTKJIOHEHUS [MepeuncieHbl HIKe
58 Text TekcT cooOienus

3.17.3 MarketDataRequest <281>- ommuoku

IMpuunna MDRegRejReason Text
Wnentudukatop cooOmeHus ObiT 1 Duplicate MDReqID
UCTIOJIb30BaH paHee
Tukep He HaiineH 0 Symbol={ticker} not
supported
Henomyctumoe 3HaueH#e OIS 4 {field}={value} not
SubscriptionRequestType supported
Hepomyctumoe 3HaueHue moss 6 {field}={value} not
MDUpdateType supported
Henomycrumoe 3nauenue nons MDEntryType | 8 {field}={value} not
supported

3.18 SecurityListRequest

37


https://confluence.softwell.ru/display/spfiAPI/SecurityListRequest

Hcnonp3yeTcs nis BO3BpaTa ClUCKa TUKEPOB OT OUP>KH, KOTOPBIE COOTBETCTBYIOT KPUTEPUSIM,

YKa3aHHbIM B 3aIIpOCe.

Tum coobuenusa — X, 35=X

Bo3moskHbIe aTprOyThI COOOIICHHUS:

Thr Ha3zBanue nmoJist Onucanmne Tun O053aTeIBLHOCTD
320 SecurityReqlID YHUKaIBHBIN STRING | Ma
UICHTHPUKATOP
3ampoca.
559 SecurityListRequestType | Tum 3amnpoca. INT Ja
Bo3moxHbBIE 3HAYECHUS:
0 — 3anpamuBaeTcs
IA0JIOHHBIN
WHCTPYMEHT/TUKEP
(Oynmer yka3zaH B moJie
Symbol aiemenTa
Instrument),
4 — Bce maOJIOHHBIE
WHCTPYMCHTHI.
component | Instrument HaGops! nonei, Her
OITMCHIBAIOIIINX
3anpaniBaeMbie
HUHCTPYMEHTHI. CM.
nyHKT 4.1 Instrument.*
3.19 IMpumepsr SecurityListRequest
3.19.1 SecurityList - Cnucok TuKkepoB
Thr Ha3zBanue nmoJs Onucanune 3HaueHune
320 SecurityReqID KimmenTckuit maeHTHUKATOp 3ampoca
322 | SecurityResponselD | Wnentugukarop ordera
393 | TotNoRelatedSym KonndecTBo 371eMEHTOB B TPYyIIIIE 1
NoRelatedSymGroup
55 Symbol Tukep IRS 1Y. Mosprime
3M
3.19.2 SecurityList - leranu3amnus mo THKEPY
Thr HasBanue Onucanune 3Hauenue
noJis
320 SecurityReqID Knuentckuit uaeHTHdUKATOP

3ampoca
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Tar HasBanmue Onucanne 3HauyeHune
noJist
322 SecurityRespon | Wpentudukarop oruyera
selD
393 TotNoRelatedS | KosmdecTBo 3:11€eMeHTOB B 1
ym rpymie NoRelatedSymGroup
55 Symbol Tukep IRS 1Y. Mosprime 3M
22 SecuritylDSour | Cxema uaeHTU(QHKAUH I
ce UHCTPYMEHTA.
1185 | SecurityXML Conepxur TekctoBoe FpML- | <?xml version="1.0"?>

OIIMCAHUC KOHTPAKTA.

<dataDocument
xmlns:xsi="http://www.w3.0rg/2001/XM
LSchema-instance"
xmlns:xsd="http://www.w3.0rg/2001/X
MLSchema" actualBuild="5"
xmins="http://www.fpml.org/FpML-
5/confirmation™>

<onBehalfOf>

<partyReference href="Partyl" />
</onBehalfOf>

<trade>

<tradeHeader>

<tradeDate id="TradeDate">2021-09-
03</tradeDate>

</tradeHeader>

<swap>

<productType
productTypeScheme="http://www.moex.
com/spfi/coding-scheme/product-
type">IRS</productType>
<swapStream>

<payerPartyReference href="Partyl" />
<receiverPartyReference href="Party2"
/>

<calculationPeriodDates>
<effectiveDate>
<unadjustedDate>2021-09-
06</unadjustedDate>
<dateAdjustments>
<businessDayConvention>MODFOLLO
WING</businessDayConvention>
<businessCenters>
<businessCenter>RUS</businessCenter>
<businessCenter>RUMS</businessCente
r>

</businessCenters>

</dateAdjustments>
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Thr

HasBanmne
moJist

Onucanmne

3HaueHHne

<adjustedDate>2021-09-
06</adjustedDate>

</effectiveDate>

<terminationDate>
<unadjustedDate>2022-09-
06</unadjustedDate>
<dateAdjustments>
<businessDayConvention>MODFOLLO
WING</businessDayConvention>
<businessCenters>
<businessCenter>RUS</businessCenter>
<businessCenter>RUMS</businessCente
r>

</businessCenters>

</dateAdjustments>
<adjustedDate>2022-09-
06</adjustedDate>

</terminationDate>
<calculationPeriodDatesAdjustments>
<businessDayConvention>MODFOLLO
WING</businessDayConvention>
<businessCenters>
<businessCenter>RUS</businessCenter>
<businessCenter>RUMS</businessCente
r>

</businessCenters>
</calculationPeriodDatesAdjustments>
<stubPeriodType>ShortInitial</stubPerio
dType>

<calculationPeriodFrequency>
<periodMultiplier>1</periodMultiplier>
<period>T</period>
<rollConvention>NONE</rolIConventio
n>

</calculationPeriodFrequency>
</calculationPeriodDates>
<paymentDates>
<calculationPeriodDatesReference
href="CalculationPeriodDates" />
<paymentFrequency>
<periodMultiplier>1</periodMultiplier>
<period>T</period>
</paymentFrequency>
<payRelativeTo>CalculationPeriodEndD
ate</payRelativeTo>
<paymentDaysOffset>
<periodMultiplier>0</periodMultiplier>
<period>D</period>
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Thr

HasBanmne
moJist

Onucanmne

3HaueHHne

<dayType>Business</dayType>
</paymentDaysOffset>
<paymentDatesAdjustments>
<businessDayConvention>MODFOLLO
WING</businessDayConvention>
<businessCenters>
<businessCenter>RUS</businessCenter>
<businessCenter>RUMS</businessCente
r>

</businessCenters>
</paymentDatesAdjustments>
</paymentDates>
<calculationPeriodAmount>
<calculation>

<notionalSchedule>
<notionalStepSchedule>
<initialValue>0</initialValue>
<currency>RUB</currency>
</notionalStepSchedule>
</notionalSchedule>
<fixedRateSchedule>
<initialValue>0</initialValue>
</fixedRateSchedule>
<dayCountFraction>ACT/ACT</dayCou
ntFraction>

</calculation>
</calculationPeriodAmount>
</swapStream>

<swapStream>

<payerPartyReference href="Party2" />
<receiverPartyReference href="Partyl1"
/>

<calculationPeriodDates>
<effectiveDate>
<unadjustedDate>2021-09-
06</unadjustedDate>
<dateAdjustments>
<businessDayConvention>MODFOLLO
WING</businessDayConvention>
<businessCenters>
<businessCenter>RUS</businessCenter>
<businessCenter>RUMS</businessCente
r>

</businessCenters>

</dateAdjustments>
<adjustedDate>2021-09-
06</adjustedDate>

</effectiveDate>
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Thr

HasBanmne
moJist

Onucanmne

3HaueHHne

<terminationDate>
<unadjustedDate>2022-09-
06</unadjustedDate>
<dateAdjustments>
<businessDayConvention>MODFOLLO
WING</businessDayConvention>
<businessCenters>
<businessCenter>RUS</businessCenter>
<businessCenter>RUMS</businessCente
r>

</businessCenters>

</dateAdjustments>
<adjustedDate>2022-09-
06</adjustedDate>

</terminationDate>
<calculationPeriodDatesAdjustments>
<businessDayConvention>MODFOLLO
WING</businessDayConvention>
<businessCenters>
<businessCenter>RUS</businessCenter>
<businessCenter>RUMS</businessCente
r>

</businessCenters>
</calculationPeriodDatesAdjustments>
<stubPeriodType>Shortlnitial</stubPerio
dType>

<calculationPeriodFrequency>
<periodMultiplier>3</periodMultiplier>
<period>M</period>
<rollConvention>NONE</rollConventio
n>

</calculationPeriodFrequency>
</calculationPeriodDates>
<paymentDates>
<calculationPeriodDatesReference
href="CalculationPeriodDates1" />
<paymentFrequency>
<periodMultiplier>3</periodMultiplier>
<period>M</period>
</paymentFrequency>
<payRelativeTo>CalculationPeriodEndD
ate</payRelativeTo>
<paymentDaysOffset>
<periodMultiplier>0</periodMultiplier>
<period>D</period>
<dayType>Business</dayType>
</paymentDaysOffset>
<paymentDatesAdjustments>
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Thr

HasBanmne
moJist

Onucanmne

3HaueHHne

<businessDayConvention>MODFOLLO
WING</businessDayConvention>
<businessCenters>
<businessCenter>RUS</businessCenter>
<businessCenter>RUMS</businessCente
r>

</businessCenters>
</paymentDatesAdjustments>
</paymentDates>

<resetDates id="ResetDate">
<calculationPeriodDatesReference
href="CalculationPeriodDates1" />
<resetRelativeTo>CalculationPeriodStart
Date</resetRelativeTo>

<fixingDates>
<periodMultiplier>-1</periodMultiplier>
<period>D</period>
<dayType>Business</dayType>
<businessDayConvention>FOLLOWIN
G</businessDayConvention>
<businessCenters>
<businessCenter>MOSPRIME</business
Center>

</businessCenters>

<dateRelativeTo href="ResetDate" />
</fixingDates>

<resetFrequency>
<periodMultiplier>3</periodMultiplier>
<period>M</period>

</resetFrequency>
<resetDatesAdjustments>
<businessDayConvention>MODFOLLO
WING</businessDayConvention>
<businessCenters>
<businessCenter>RUS</businessCenter>
<businessCenter>RUMS</businessCente
r>

</businessCenters>
</resetDatesAdjustments>

</resetDates>
<calculationPeriodAmount>
<calculation>

<notionalSchedule>
<notionalStepSchedule>
<initialValue>0</initial Value>
<currency>RUB</currency>
</notionalStepSchedule>
</notionalSchedule>
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Toar Ha3zBpanue Onucanue 3HavyeHue
moJist

<floatingRateCalculation>
<floatingRateIndex>RUB-MOSPRIME-
NFEA</floatingRatelndex>
<indexTenor>
<periodMultiplier>3</periodMultiplier>
<period>M</period>
</indexTenor>
</floatingRateCalculation>
<dayCountFraction>ACT/ACT</dayCou
ntFraction>
</calculation>
</calculationPeriodAmount>
</swapStream>
</swap>
<[trade>
<party id="Partyl1" />
<party id="Party2" />
</dataDocument>

1184 | SecurityXMLL | ComepxuT JJIUHY CTPOKH 79551

en SecurityXML ¢ FpML-
OIMMMCAaHUEM KOHTpPAKTA.

15 Currency OcHoBHas BaimoTa KoHTpakTa. | RUB

120 SettICurrency Bantora nmoctaBku KOHTpaKkTa

64 SettlDate Jara

541 MaturityDate Jlata OKOHYATEITBHBIX 20220906

pacyeToB 1O CACIIKE.
3.19.3 SecurityList - Omuoka 3anpoca

Tar Ha3zBanue mojs Onucanue 3HaueHue

320 | SecurityReqlD KnuenTckuit unentudukarop 3amnpoca

322 | SecurityResponselD Wnentudukarop oruera

560 | SecurityRequestResult [epeuncieHbr

HHNXKEC
393 | TotNoRelatedSym KonndecTBO 371eMEHTOB B TPYIIIE 1
NoRelatedSymGroup
58 Text Tukep
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3.19.4 SecurityList - ommoKH

Mpuyuna SecurityRequestResult Teker
WnentudukaTop cooOmmeHus ObLI 1 Duplicate SequrityReqID
HCIIOJIb30BAH paHee
HexoppekTHbIii THII 3ampoca 1 {field}={value} not

supported
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3.20 RequestForPositions
Tun coobmenus — AN, 35=AN

CooOuienre MOXKHO MCIOIb30BaTh JIJIS 3alIpOca MOMEHTAILHOTO CHUMKA(snapshot) mo3uriuii.

Bo3moskHbIe aTprOyThI COOOIICHHUS:

Tor Ha3zBanue nojs Onucanue Tun 0O0s3aTeILHOCTD

710 PosReqlID YHuKanbHbIN STRING | Ha
uaeHTH(UKATOp 3ampoca.

component | Parties Ha6op noneit, Ja
OIIUCBhIBAKOIIINX AOII. TCTHU
no3utuu. Cm. nyHkT 4.4

Parties
715 ClearingBusinessDate | Jlata mpoBeaeHus Ja
KIIMPUHTA
60 TransactTime Bpewmst Tpan3akuuu Ja
3.21 OtserbIPositionReport
Tun coobmenus — AP, 35=AP
Bo3moxHbIe aTpuOyThl COOOLIEHMUS:
Tar HazBanue nmoJist Onucanue 3HauyeHne
710 PosReqlD Knuentckuit uaenTudukarop 3amnpoca
721 PosMaintRptID Wnentudukatop otuera
707 PosAmtType Tun nos3unmu CASH/CRES/TVAR CASH
708 PosAmt O0bem no3unyn 10000
1055 PositionCurrency Banrora RUB

3.22 OrderMassCancelRequest

CooOuieHue 3ampanBaeT OTMEHY BCETO OCTABIIETOCS KOJIMYECTBA IPYIITBI OPJEPOB, COOTBETCTBYFOIINX
KPUTEPHUSAM, YyKa3aHHBIM B 3ampoce. JTO COOONICHHE MOXXHO HCIOJb30BaTh TOJNBKO Ui OTMEHBI
COOO0IIeHUH OpJIepOB (YMEHBIIIEHUE TIOJIHOTO KOJUYECTBA).

3ampocy npucauBaercs ClOrdID <11>, u on oOpalaTbiBaeTcs Kak OTIENbHBIH OOBEKT. 3ampoc
nonarBepxaaercs coobmenueM OrderMassCancelReport. OrderMassCancelReport Oyner conepxatb
ClOrdID <11>, yka3annslii B 3anpoce Ha OrderMassCancelRequest.

Tun coobmeHus — (

Bo3moskHbIe aTprOyThI COOOIIIEHHUS:
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Tar Ha3Banue moJist Onucanue Tun 00s13aTEJILHOCTD
11 CIOrdID VHUKaIbHBIH STRING Ha
UICHTHPUKATOP
3amnpoca.
530 | MassCancelRequestType | Tum 3ampoca. CHAR Ha
Bo3MorkHbIe
3HAYCHMUS:
7 — oTMEHa BCeX
OpZIEpOB
VYyactHuKa.
60 TransactTime Jlata u Bpems, UTCTIMESTAMP | Jla
KOT'/1a 3a1poc ObLI
WHULIMUPOBAH.
3.23 OrderMassCancelReport - IIlpumepbI 0TBeTOB
Tar Ha3zBanue nmoJist Onucanue 3HayeHue
37 OrderID Nnentudukarop oryera
11 CIOrdID YHUKanbHBINA uACHTU(DHUKATOP 3ampoca
530 MassCancelRequestType Tum 3ampoca. 7
531 MassCancelResponse Tun orBeta 7
533 Total AffectedOrders KonmuuecTBo 3aTpOHYTBIX OpJEpOB 1
1369 | MassActionReportID Wnentudukarop oryera
3.24 OrderMassCancelReport - Ommo6ka 3anpoca
Tar HazBanue nmoJist Onucanue 3HaveHue
531 MassCancelResponse Tun oTBeTa 0
532 MassCancelRejectReason [Mpuunna 0
58 Text Tekcr
4, Onucanue 3j1eMeHTOB component
4.1 Instrument**
Bo3moxHbIe aTpuOyThI 3JIEMEHTA:
Tar Ha3Banue nmoJist Onucanue Tun Oo6s3aTeJILHOCTH
55 Symbol TekcTOBBIN KO STRING Her
WHCTPYMEHTA.
48 SecuritylD Wnentudukatop STRING Her
WHCTPYMEHTA
COTJIaCHO CXEME,
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Tor Ha3zBanue nmoJs Onucanune Tun O0s3aTeILHOCTD
YKa3aHHOM B 110JIE
SecuritylDSource.
22 SecuritylDSource | Cxema STRING Her
UJeHTU(DUKAITIN
WHCTPYMEHTA.
Bo3Mmorkubie
3HAYECHUA:
H — unentuduxarop
KJIMPUHTOBOTO
LIEHTpA.
| — ISDA FpML
HOTaLUA
WHCTPYMEHTA.
541 MaturityDate Jlata LOCALMKTDATE | Her
OKOHYATEIbHBIX
pacyeToB IO CIEIKE.
component | SecurityXML FpML-onucanue Her
KOHTPaKTa, CM.
paznmen 4.11
SecurityXML.
4.2 TrdCapRptSideGrp***
BosmoxHbIe aTpuOyThI SJIEeMEeHTa:
Thr Ha3zBanue Onucanne Tun O0s13aTEeILHOCTD
noJisl
552 | NoSides Homep cTopoHBI crienku, mo NUMINGROUP | [la
KOTOPOM ITPUBEEHBI
XapaKTEPUCTUKH.
Cwum. myHkT NoPartylds.
4.3 NoSides
Bo3moxHbIe aTpuOyThI 3JIEMEHTA:
Thr Ha3zBanue Onucanne Tun O0s13aTEeILHOCTD
MOJIs
54 Side Hampasnenue cuenku. CHAR Her

Bo3MokHbIE 3HAUEHUS:
1 — mokyrika,
2 — mpojaxa.
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Tar HasBanmue Onucanue Tun O0s13aTEJILHOCTD
noJst
1 Account Cuer na CII®U Yuactauka ctoporsl | STRING | Her
CZIEJIKU, HA KOTOPBIN OyKupyeTcs
CHeTKa.
component | Parties b0k mose, onMchIBarOIIUi CII0OBAPh Ha
«Ou3Hec-apTHEPOBY,
BCTPEYAIOLIUXCS B CAEIIKE —
YYacTHUKH U TPETHHU JIUIIA.
Jliig kaxxnoro «OuU3HeC-apTHEpa»
MPUCYTCTBYET OTJIEIbHBIN OJIOK.
Cwm. nyskT 4.4 Parties.
4.4 Parties
Bo3moxHbIe aTpUOyThI 3JIEMEHTA:
Tor | HasBanue Onucanne Tun Oo0s3aTeIBHOCTD
noJist
453 | NoPartylDs | YaukambHBIN B paMKax COOOUICHHUS NUMINGROUP | Nla
HOMep Habopa moJeH,
OTMCHIBAIOLINH «OM3HEC-TIApTHEPAY.
Cwm. nyskT NoPartylds.
4.5 NoPartylds
Bo3moxHbIe aTpuOyThI 3JIEMEHTA:
Tor HasBanmue Onucanne Tun Oo0s3aTeIbHOCTD
noJjst
448 | PartylD Wnentudukarop «Ou3HEC-IapTHEPAY. STRING | Ma
447 | PartylDSource | Kox Tuma «Ou3Hec-mapTHEpay. CHAR Ha
Bo3MoxHbIE 3HAaUEHUS:
D — ropuanyeckoe IuIo.
452 | PartyRole Ponw «OusHec-mapTHEpay, B KOTOPOU OH INT Ha

BBICTYIIAET B CJEIIKE.
Bo3MoxHbIE 3HAaUEHUS:

1 — xoMmaHus, UCTIOTHUBIIAS OPJED,,
11 — tpetinep, cozmaBmnii opaep,

12 — tpeiinep, MCTIOIHUBIINI OpAED,
13 — xommaHus, co3aBmias opaep,
16 — cucTema, UCTIOTHUBIIAS OPAED,
17 — YyacTHUK 110 BTOPOI CTOpPOHE,
21 — KIUPUHTOBAs OpPTaHMU3AITHA,

24 — KIINEHTCKUN CYET,
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29 — mocpeaHuK,
83 — KIIMPHUHTOBBI CYeT.

4.6 OrderQtyData
Bo3moskHbIe aTprOyThI dJIEMEHTA!
Thr Ha3zBanue noJjs Onucanmne Tun 0O0s13aTeJILHOCTD
38 OrderQty KonndecTBO HHCTPYMEHTOB B 3asiBKE. QTY | Her
4.7 MDReqGrp
BosmoxHbIe aTpuOyThI SJIEMEHTA:
Thar Ha3zBanue noJs Onucanmne Tun O0s13aTeJILHOCTD
267 | NoMDEntryTypes | YuaukansHbIli HOMEpP Habopa NUMINGROUP | Nla
TTOJIEH, O CHIBAIOIINX
3ampalniMBaeMbie PhIHOYHBIC
JaHHble. CM. TyHKT
NoMDEntryTypes.
4.8 NOMDENtryTypes
BosmoxHbIe aTpuOyThI SJIEeMEeHTa:
Thar Ha3Banue Onucanme Tun O0s13aTeJILHOCTD
MmoJIst
269 | MDEntryType Tun 3anpammBaeMol poIHOYHOU CHAR | [la
uH(pOpMaLIUH.
Bo3MoxHBIe 3HAUCHUS:
0 - Bid
1 - Offer
4.9 InstrmtMDReqGrp
Bo3moxHbIe aTpuOyThI 3JIEMEHTA:
Thar Ha3Banmue Onucanue Tun O06s13aTeILHOCTDH
moJist
146 | NoRelatedSym | YuwukansHbIl HOMEp Habopa NUMINGROUP | Jla

TI0JIeH, OTIMCHIBAIOIIIX
3anpammBaeMblii HHCTPYMEHT.
CwM. mynkT NoRelatedSym.
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4.10 NoRelatedSym
Bo3morkHbIe aTprOyThI 271€MEHTa:
Tar Ha3Banue Onucanue Tun | O06s13aTeJILHOCTH
noJjst
component | Instrument Habop nosneii, onuchbiBaroImx Ha
uHcTpymeHT. CM. myHKT 4.1 Instrument.
411 SecurityXML
Bo3moxHbIe aTpUOyThI 3JIEMEHTA:
Tar Ha3zBanue nmoJist Onucanue Tun 00s13aTEJILHOCTD
1184 | SecurityXMLLen CopepXuT JUIMHY CTPOKHU LENGTH Her
SecurityXML ¢ FpML-
OTMCAaHUEM KOHTPAKTA.
1185 | SecurityXML Conepxur Tekctopoe FpML- XMLDATA | Jla
OTHMCaHuEe KOHTPAKTA.
1186 | SecurityXMLSchema | Hassanue FpML-cxemsl, 1Mo STRING Her
Kotopou Bannaupyercsa FpML-
OIHMCaHNe KOHTPAKTa B MOJIe
SecurityXML.
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