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1 OL dzOyj dzdy HBCEZd3j dzls O

B nanHoMm nokymeHTe mpeactaBiieHO onucaHue nporokosia FIX MockoBckoil bupxku s noakmouenust k topram B pexxume OTCT.
Ornucanne ocHoBbiBacTcs Ha crnenudukanuu cranpaptHoro FIX (Financial Information Exchange) Bepcum 4.4; Ilpennomnaraercsi, 4to
NOJIb30BATENb Y)K€ 3HAKOM C OCHOBAMH 3TOTO MPOTOKOJA. B AaHHyI0 crieruduKanuio He BXOAAT aIMUHUCTPATUBHBIA U TEXHUYECKHE aCTIeKTHI
OpraHM3aIy CETEBOT0 MOAKIIOUYEHHUS, a TaKKe crocoObl obecrieueHus ero 6ezonacHocTH. [lonp30Barento pekoMeHayeTcs MPHUAEPKUBATHCS
naHHou crienupukanuu npu popmupoBanun FIX cooOmienuii, B MpOTUBHOM ciy4ae, pe3ylbTaT 00paOOTKH aHHBIX COOOIIEHUN CEpBUCOM
MOYKET OTIMYATHCS OT 0XKUJAEMOTO MOJIb30BATEIIEM.

Kaxxnoe coobmenue (rpymnma) onucbiBaercs Tabmuneil. Kaxnas ctpoka B Ta0iuile 370 - mojie cooOIeHus rpymnmsl. J{ist kaxaoro mosus
yKa3aHbI:

1 Tag— uncno, KOTOpoe HEMOCPEACTBEHHO UCTIONb3yeTcs pu GpopmupoBanuu FIX coolmienus.

9 Tlone — mpuBeneHO WMS TOJsS, KOTOPOE HE MCHONB3yeTcs npu GopmupoBanuu FIX cooOmeHus; BBeAcHO s yaoOcTBa, B
KauecTBe Kparkoro omucanusa. B moxkymentanuu FIX mone moxer ObITh yka3aHO Kak C HCIoONb30BaHMeM Tag, Tak U ¢
ucnons3oBanueM Field name.

1 Hanuuue — atpudyT Mos1, KOTOPBII MOKA3BIBAET, TOJKHO JIU M0JI€ 00513aTEIbHO MPUCYTCTBOBATh B COOOIIEHUH.

0 «O» - obs3aTenBHOE TI0JIE;

0 «H» - HeoOs3aTenpHOE TTOIIE;

0 «Y» - 00s3aTenbHOE IPU OMPEEIIEHHOM YCIOBHUHU.

0 «J *» - o0s3atenbHOE moe a1t MOEX, HO HeoOs3aTenbHoe 1o cTaHmapty npotokona FIX 4.4;

0 « *» - HeoOs3arenpHOE none it MOEX, Ho o0s3aTenbHOE UM YCIIOBHO 00s13aTeNbHOE MO cTaHaapTy npotokoia FIX
4.4;

0 «U % - ycrmoBHO oOs3aTenpHOE 111 MOEX, HO HeoOs3aTenbHOe TI0 cTaHaapTy npotokoia FIX 4.4,

1 Tuno - tvo moms.

1 omycTumbie 3HaYEHUS — JOMOJHUTEIbHBIC OTPAHUYEHUS HA TUTI TIOJIS.

1 Ilpumevanue — neTanbHOE ONMUCAHUE TTOJIS.



leddydf BPEBEMO

OcHoBHBIE (PYHKIIUU CEpBHUCA:

ABTropu3zanys \ ayreHTH(PHUKAIKS 0JIH30BATENSI B TOPrOBON CHCTEME
Banmpanus u otipaBka IOCTYNMBUIMX 3a5BOK

MOHHTOpPHHT cTaTyca OTIPABICHHON 3asBKU

®opmMupoBaHuE U OTIIPABKA CTaKaHa KOTUPOBOK

= =4 4 -4 -4

OCYH.ICCTBJICHI/IC IMMOAMNMUCOK Ha CTaKaHbl KOTUPOBOK

CxemaTnuHO paboTa cepBHca IPEICTaBICHA HA CXEME HUXKE.

ASTS
& MDR
- QUOTES
. EXT_ORDERBOOK
- MDSFR
FIX for OTCT module NEGDEALS Liquidity provider
U
;|
TRADES
C ORDERS
-
ER NEGDEAL

MDR - Market Data Request

MDSFR - Market Data Snapshot Full Refresh
NOS - New Order Single

ER - Execution Report

OSR - Order Status Request



2 Jteffr ftsdj?
1 OG ts dz{Headdr)

CranmapTHBIN 3ar0JI0BOK, KOTOPBIN JOJKHO COAEPKATh KaXK10€ COOOIICHHE.

8 BeginString O  String (7) 'FIX.4.4' OmnpezenseTr Ha4aao HOBOTO COOOIICHUS U BEPCHIO
npotokona. Beeraa copepkut HezammppoBaHHbBIC JaHHbIS,
JIOJDKHO OBITH TIEPBBIM MOJIEM B COOOIICHHUH.

9 BodyLength O | Length JmmHa coobuienus. PaccunThIBaeTCsl B COOTBETCTBHH CO
craniaptoM. Beerna conepxut HezammupoBaHHbIE TAHHBIE,
JIOJDKHO OBITH BTOPBIM HOJIEM B COOOIIECHHH.

35 MsgType O  String (10) Onpezenser THI cooOIeHus. Beeraa comepur
Hesaln(poBaHHbIE TaHHBIE, TOJDKHO OBITh TPETHHM IIOJIEM B
COOOLIEHHN.

49 SenderComplID O | String (12) Wnentudukarop GUpMbI — OTHPABUTEIISI COOOLICHUS.

Bceerna copepxut HezammdpoBanHble AanHble. Ecin
coobmienue otmnpasisercs B MOEX, 310 mosie T0KHO
coeprkarh uneHtudukarop nonszosareiss (USERID),
npucBoeHHoe 6pokepy Ha MOEX.

56 TargetComplID O | String Wnentndukatop GupMbl — moTydaTessi COOOIICHUS.
Bceerna conepsxur HezammppoBaHHble qaHHbIe. Ecian
coobmenwne otnpasisiercss ¢ MOEX, 3To moje 1omKHO
cojiepkath uneHtudukarop nonbzosarens (USERID),
nprcBoeHHoe Opokepy Ha MOEX.

34 MsgSeqNum O | SeqNum TopsinkoBEIil HOMEP COOOIICHMUS.

MoxeT OBITh BCTPOEH B OJIOK 3aIIM(pPOBAHHBIX JaHHBIX.

43 PossDupFlag H  Boolean "Y' (Bo3MosKHOE TyOIHIIMpOBAHKE) Wnentrudukarop, MoKa3pBalOMINI BO3MOXKHYIO TIOBTOPHYIO
'N' (IlepBonauanpHas mepegayda) MEPECHUIKY COOOIIEHNUS O TEM K€ MOPSAIKOBEIM HOMEPOM.
O0s13aTebHOE P TOBTOPHOM MEPECHUIKE COOOIIECHHH.




97 PossResend H | Boolean ‘Y’ (Bo3moykHast TOBTOpHAS ITEPECHITIKA) MuaukaTop, MOKa3bIBAIONIHHA, YTO COOOIIEHIE MOXKET
‘N’ (ITepBoHavanbpHas mepeaada) conepxath HHPOPMAITHIO, KOTopast ObLIa OTIIPaBJICHA IO
JIPYTHAM TIOPSTKOBBIM HOMEPOM.

52 SendingTime O | UTCTimestamp Bpewms nepenaun cooOuieHuns (BEIPaKEHO BO BPEMEHHOH 30HE
UTC). ®opmart monst YYYYMMDD-HH:MM:SS sss.
CeKnust MIJUTHCEKYH]T SSS BCETa CONEPIKHUT 3 CHMBOJIA.

122 | OrigSendingTime H | UTCTimestamp Hacrosmee/opurnHansHOE BpeMs iepeiadn COOOMCHUS IPH
HepechbUIKe COOOMICHHH B OTBET Ha 3aIl[POC O NEePEChUIKE
(coobmenune Resend Request (2)), Beipaskeno B UTC
topmare. ®opmar monst YYYYMMDD-HH:MM:SS.sss.
Ob6s3arenpHOE, €CIT COOOIIEHNE IePEChTaeTCs B OTBET Ha
3anpoc o nepechuike (coodinenue Resend Request (2)).

U tej 2 ddjaiter)

CranpapTHOe OKOHYaHHE COOOIIEHUS, KOTOPOE JOJKHO COJEepPKATh Kaxk10€ COOOILIECHHE.

10 CheckSum O  String(3) KouTtposnsHast cymma cooOrienus (3 Oaiira). Beerma
COJICP)KUT He3amn(pOBaHHBIE JaHHBIE, JTOJDKHO OBITh
MIOCJICTHUM TOJIEM B COOOIIECHHH.

Jtzff © Parties

I'pymma «Parties» orpenensieT CTOpOHBI 3asBKU WK CIIEJIKH, HHPOPMAIKs O KOTOPHIX IEPEAaeTCs B COOOIIECHHH.

Jlis KakJ10¥ M3 CTOPOH CHENKH/3asBKH 0053aTelbHO JOJKHBI OBITH omnpeaeneHsl cienyrommue mnoms: PartylD (448), PartyIDSource (447), PartyRole
(452).



* YToOBI OTIIPaBUTH 3asBKY OT HIMEHU (PUPMBI, HYXKHO 33/1aTh:

PartylD (448) = <unentudukarop bupmer>, PartyIDSource (447) = ‘D’, PartyRole (452) = “1°;
* UToOBI OTIIPaBUTH 3aBKY OT IMEHHU KJIMEHTA, HY>KHO 33/1aTh:

PartyID (448) = <kop xiuenta>, PartyIDSource (447) = ‘D’, PartyRole (452) = ‘3’;

OcrTainbHble 3HaueHus nofst 452 UCnonb3yroTes B MHOOPMALIMOHHBIX LIETISX, U TOSBIISAIOTCS UCKIIOUUTENBHO B coobmenusix Execution Report (8)

453 | NoPartylD O* | NumInGroup KonunuectBo snemenToB B PartylDs rpymme.

448 | => PartylD v String (12) Wnentudukarop wiam ko1 ctopoHsl. O0s3aTeNbHBIN, €CITN
OTIpeIesIeH KJIACC/THUIT WM UCTOYHHK WACHTU(UKATOPOB
ctopoH (PartylDSource(447)). O6si3aTenbHOE, eCiu
KOJIM4YeCTBO 31eMeHTOB B PartylDs rpynne> 0.

CTOpOHOI1 C/IeNKN/3asBKM MOKET BBICTYIATh: MOJIb30BATENb
(6pokep), Opokepckas pupma, KIIMEHT OpoKepa.

447 | => PartylDSource v char ‘D’ (YacTHBIN/CTIEIMATBHBINA KO) Knacc/Tun nny HCTOYHNK HACHTH(GUKATOPOB CTOPOH.
OO0s13aTeNbHBIHN, €CIH ONPEAeIeH HICHTH(HUKATOP CTOPOHEI
(PartyID (448)) w1y eciii KOJIUYECTBO 3JieMeHTOB B PartylDs

rpymmne> 0.

Jns kaxx10#1 onpeieieHHOM CTOPOHBI, I0JIE€ JOJIKHO
cojiepKaTh KOHCTAaHTHOE 3HaueHue ‘D’
(YacTHBIH/CIENUAIbHBIN KOJ).

452 | => PartyRole v int ‘1’ (PupMa-uCHOIHUTEID) Ponb nm tuI cTOopoHsl, KOA KOTOPOHM ONpeeeH B Ioje
‘3’ (MnentudukaTop KIMEHTa) PartyID (448). O6s13aTenbHOe, eCi KOJTUIECTBO dJIEMEHTOB B
‘12’ (Tpeiinep-UCIOIHNTED) PartyIDs rpynme> 0.
‘17’ (dupma-KOHTpaAreHT) ‘1’ (PupMa-uCIOIHUTEINb) — HCHONB3YETCs ISt GUPMBI;

‘3’ (Mpentn¢ukaTop KINEHTA) — UCTIONB3YeTCS IS YKa3aHUSL
B 3as1BKE KO/Ia KIIMEHTA;

‘12’ (Tpeiinep-MCIOIHNTENb) — UCIOIB3YETCS JUIs
MIOJIF30BATEIIS;

‘17’ (dupma-KOHTPAreHT) — UCTIONB3YETCSI JIJIsl YKa3aHHs
(upmBI-TapTHEPA, BHICTYNAIOIIEH BTOPOIl CTOPOHO B

CICJIKE.




Jtezdff O I nstrument

I'pynna «Instrument» onpenensier GUHAHCOBBIA HHCTPYMEHT, KOTOPBI TOPryeTcs Ha OupiKe.

55 Symbol o String (12) Kon/ab6peBuaTypa nenHoi Oymaru. B ero xauectse
HCIIONB3YeTCsl BHYTPEHHHUN HACHTU(GUKATOP HHUHAHCOBOTO
unctpymeraTa Ha MOEX (SECCODE).

460 | Product H int '4' (Banrora) Wnentndukarop, NOKa3pIBAIOIINI K KAKOMY HPOIYKTY
OTHOCHUTCS IIEHHast Oymara.




atstsBh jdedw Mj M tsdedzse s Ektotso dgw

CooO11eHusi CeCCHOHHOTO YPOBHS HCHOJB3YIOTCS JUIsi yctaHoBieHust FIX ceccum, ee MOANEp>KKH, KOHTPOJIS COCTOSHUS COEAMHEHUS U
BO3MO>KHOCTh BOCCTAHOBJICHUSI CECCHH B CiTydae cOOCB.

Logon (A)

CooOuienre, MHUIMUPYIOIIEE WM MOATBEPXKAAIOIIee YCTAaHOBKU CecCHU. [[OMKHO OBITH HMEPBBIM COOOIIEHUEM B Ka)XJIOM MOJKIIOYCHHH.
[Tepenaercst B 06e croponbl. OTBeTHOE coobmieHrne Logon B ciydae ycrnemHoil aBTopu3alny, Kak IpaBuilo, IPUXOJUT HE MEHEe YeM depe3 3 CeKYH/bI.
DTO clenyeT yUYUuThIBATh MPU HACTPOMKE BPEMEHH OXKUJaHUs OTBETHOTO Logon’a Ha CTOpOHE KIIMEHTA.

[Mpumeuanue: He TOMyCKaeTCs UCIIONIb30BaHUE 0HOTO 1 Toro ke SenderComplD Gosee ogHOTO pasa, HE3aBUCHMO OT THIIA CEPBHUCA.

<] okz{ Headee> (0] Tum coobmenus = 'A'

98 EncryptMethod O | int '0' (Her) Meron mmdposanus. Beeraa comgepskur HezammppoBaHHbIE
JIaHHBIE.
Baxno: llludposanne ve nopaepxkusaercas Ha MOEX

108 HeartBtInt O int MHTEepBaN 0’KUIAHUS TOPTOBEIX COOOIICHUH MITH COOOIICHUN

HeartBeat. [Tpu 3Hauenuu mons HeartBtInt BHe auamazona 1
... 60 (cexyHI) KJIHEHT MOJIy4UT coobOIeHue Trma Logout
(35=5) c TEeKCTOBBIM OIMCAHHEM OIINOKH.

141 ResetSeqNumFlag H | Boolean Y' (Ja) Wunukatop, yKa3pIBarOUMH TOIDKHBI JIH 00€ CTOPOHBI
'N' (Her) cOpPOCHTB CUETUMKH COOOIIEHNH. 3HaYeHHE 0 YMOITYaHUIO —
N.
554 Password O* | String(8) ITaposnp noap3oBarestst. (MakcuManbHast JjIdHa — 8
CHUMBOJIOB)

IIpu oTmpaBKe COOOMICHHS KITUEHTOM CEpBEpY, IMOJIe
SIBIISICTCS 005A3aTEIFHBIM K 3aTI0JTHEHUIO

1409 | SessionStatus H | Char ‘0’ (Ceccust akTUBHA) Craryc ycTtaHoBKH ceccur. OTHpaBisieTCsl CepBEPOM
KJIMEHTY, B CJIy4ae BO3HHMKHOBEHHSI IPOOJIEM.




‘5’ (HeBepHBIif mapois WIH HMS
MTOJTE30BATEISI )

7’ (JIoroH He BO3MOXEH \ HACHTH(UKATOP
YK€ TIOJKITIOYEH)
6936 | LanguagelD H | Char ‘R’ (Pycckwii sI3bIK) Kemaemsrit s13b1k coobmenuit TC.
‘E’ (AHTIIAHCKHN S3BIK)

<) ezt fralerg> (0]

Logout (5)

COO6H_ICHI/IC, WHUIUHPYIOIIEC WJIN IMTOATBEPKAAIONICE 3aBEPHICHNE CECCUU.

<] oz H&adee>

Tun cooOmenus = '5'

58 Text H String

HpI/I‘II/IHa 3aBEPIICHUA CECCUU.

<] iz frailere>

Heartbeat (0)

CooOmenne Heartbeat (0) ucnonb3yercs Iist KOHTPOJISL COCTOSIHUS COSAMHEHMUS.

Ecmu Heartbeat (0) cooOmienne moceimaercs B orBeT Ha Test Request (1) cooOmienue, To B mepBoM - moje TestReqID (112) momxkHO comep:kathb

unentudukarop Test Request (1) coobmieHus, Ha KOTOPOE OHO SIBISETCS OTBETOM. DTO UCIIOJIB3YETCs TSl TOTO, YTOOBI OTpeIeTuTh siBisieTcs 1 Heartbeat
(0) coobmienune orBeTom Ha Test Request (1) coobienue.



<] oz H&adee> Tun coobmenus = '0'

112 | TestReqlD H | String Unentudurarop Test Request (1) cooOmienus, Ha koTopoe
Heartbeat (0) sBnsieTcst OTBETOM.

<) ez fralerg> o

Test Request (1)

Test Request (1) coobmenue 3anpamuBaet Heartbeat (0) cooGmienne y mpotruBomnosioxkHoi croporsl. Coobmenne Test Request (1) ucronssyercst
JUTSL TIPOBEPKH MOPSAIKOBBIX HOMEPOB WM cocTossHUs coeanHenus. Ha coobmenne Test Request (1) mpoTuBononoxHas ctopona orBedaeT Heartbeat (0)
coobOmenuemM, B kotopoM TestReqID (112) — unentudukarop (1) coobmeHus.

<] to 2z He&adee> O Tun coobmenus = '1'

112 | TestReqIlD O | String Wnentudurarop Test Request (1) cooOrienust.

<] iz frailere>

Resend Request (2)

Coo6menune Resend Request (2) ucnionb3yercs A1 MHUIMUPOBAHHS TOBTOPHON NEPECHUIKH COOOIIEHHH. DTa (QYHKIMS UCTIONb3YeTCs B CIIydasx,
ecii 00HApYKEHO PACXOXKICHUE B MOPSIKOBBIX HOMEpax COOOMICHNH MM KaK (YHKIHS MPOIecca MHUITHATH3ANH.


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

<] oz H&adee> Tun coobmenus = '2'

7 BeginSeqNo O | SeqNum Homep nepBoro coo01eHus1, KOTopoe Hy>KHO IIOBTOPHO
nepeciars.

16 EndSeqNo O  SeqNum Homep nocnenHero cooOuieHust, KOTOpoe Hy>KHO IIOBTOPHO
nepeciars.

Ecnu Hy»HO 3apOCHTh IOBTOPHYIO MEPECHIIKY OIHOTO
coobmenus, Torga BeginSeqNo (7) = EndSeqNo (16). Eciu
HY>XHO 3alIpOCHTh BCE HOCICAYIONIHE COOOIICHUS, HAUHHAS C
ompezeneHHoro Homepa, Torna EndSeqNo (16) ='0'
(Toxa3pIBaeT OECKOHEYHOCTD).

<| ez Fralerg> (¢}

Sequence Reset (4)

Coobmenne Sequence Reset (4) umeer cienyromiye peKuMbl:
1 Pexum 3anonuenus npobenoB (ucmnoib3yercs mnoie MsgSeqNum);
1 Pexum cOpaceiBanus cuetuynkos (mmosie MsgSeqNum urHopupyercs).

Pexxum 3anonuenus npobenoB (Gap Fill mode) ucnonezyercs kak orBeT Ha coobmienne Resend Request (2) B crmydae, ecnu OAHO WM HECKOJIBKO
COOOIICHNH JTOIDKHBI OBITH IPOIMYIIEHBI TOTOMY, YTO:
1 HanpoTskeHnn HOpMaITBFHOTO MpOoIlecca MOBTOPHOM MOCHUIKH OTIIPABIISIFOIIAS CTOPOHA MOKET BBIOPATh «HE OTIIPABIISTH COOOIIEHUS» (HAITpUMeED,
€CIIM 3asBKa HE aKTyallbHA);

1 Ha npoTskeHnu HOPMAIBHOTO TIPOIIECcCca TOBTOPHOH MOCHUIKH MPOITYCKAIOTCS HOMEpa aIMUHUCTPATUBHBIX cooOmeHnit (Hanmpumep, Heartbeat (0),
Test Request (1)).

GapFillFlag (123) field ="Y" — cBuaeTeNbCTBYET O TOM, YTO UCIIOIB3YETCS PEKUM 3AIIOJTHEHHS TIPOOEIIOB.


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

<] oz H&adee>

Tun cooOmenus = '4'

123 | GapFillFlag Boolean "Y' (PesxxuM 3amosiHeHUs IpoOenoB Wnentndukarop, KOTOPBIH MOKA3bIBAET JODKHO JIU
(ucmonme3yercs noe MsgSeqNum)) coobmenne Sequence Reset (4) 3ameHsATH/3aMeIaTh
'N' (Pexxum cOpachIBaHHS CICTIUKOB (TI0JIE aJIMUHUCTPATHBHBIC WIIN COOOIICHNUS OM3HEC YPOBHS,
MsgSeqNum urHopupyercs)) KOTOpBIE He OYIyT MOBTOPHO MEPECHIATHCS.

36 | NewSeqNo SeqNum HoBblil mopsaKOBEII HOMEDP.

<) ezt fralerg>

Reject (3)

Vka3pIBaeT Ha HEBECPHO NEPCAAHHOC NI HEAOIMYCTUMOC COO6HIeHI/Ie CECCCUOHHOT'0O YPOBHS, NPpHUIICAUICE OT HpOTHBOHOHO)KHOﬁ CTOPOHBI.

[lepenaua 3Toro cooOLIeHUs CUTHATM3UPYET O CEphe3HON omunoOKe B coOaroaeHnu cneunpukanui. Hanpumep, o He3anoaHEeHHOM 0053aTelbHOM I0JIe
coobmenusa. CooOImeHus, OTIpaBsieMble MOJIb30BaTENIEM CHCTEME, OYAyT IPOUTHOPUPOBAHBL. MBI HE PEKOMEHyeM MOJIb30BaTEsIM OTIPABIIATH ITO

COO6H.[CHI/IC. W3numHsas akTHBHOCTD IIpU €r0 OTIHPABKE 3arpA3HACT JIOT (baﬁ.]'ﬂ:l U CHHIXXACT y,HO6CTBO TOOACPIKKHU.

<] to 2z H&adee>

Tun cooOmmenus = '3'

'l' (TIpomymieHo 00s3aTEIBHOE HOJIE)
'2' (Ter He onpeeneH it COOOLICHUs
TaKOTO TUIIA)

o
45 RefSeqNum O | SeqNum MsgSeqNum (34) OTKJIOHSIEMOTO COOOIIEHHSI.
371 | RefTaglD H  int Ter HEKOPPEKTHOTO TOJIL.
372 | RefMsgType H | String(10) MsgType (35) OTKIOHSIEMOTO COOOILIEHUS.
373 | SessionRejectReason H | int '0' (HexoppeKTHBIH Ter) [IprunHa OTKIOHEHUS.




58 Text

<) ezt fralerg>

H

(0]

String

'3' (HeompeaeneHHBIN TET)

'4' (3HaveHue UIsI ITOTO Tera He YKa3aHOo)
'S' (Yka3aHO HEKOPPEKTHOE 3HAUCHUE IS
3TOTO Tera (3HaYCHUE BBIXOAUT 32
JIOITyCTUMBIE TIPEIEIbI))

'6' (HexoppeKTHBIN opMaT JaHHBIX IS
3HA4YEHUs)

'7" (IlpoGiemsr pacmr(pOBKH)

'8' (IIpobaemsb! oaICH)

'9' (IIpo6aemsr ¢ ComplD)

'10" (ITpo6mems! ¢
MPaBUIBHOCTHIO/TOUHOCTEIO SendingTime)
'11" (HekOppeKTHBIH THIT COOOILICHUS)
'12' (ITpobaemsl ipu Banuaanuu XML)
'13" (Ter BcTpedaeTcs OOMbIIE, YEM OJHUH
pas)

'14' (Teru onpezneneHs! HE B
COOTBETCTBYIOIIEM ITOPSIZIKE)

'15" (ITomst TpyIIIBI ONIpEACIICHBI HE B
COOTBETCTBYIOILIEM MOPSAKE)

'16' (HempaBHIIEHO pacCYUTaHO KOJIMIECCTBO
aneMeHTOB B rpynne (NumInGroup))

'17" (3HaueHns MO, y KOTOPOTO THUI HE
"data", cCOIEpIKUT pa3aAEITUTEIIh)

'99' (Apyroe)

CTpOI(a C TEKCTOM, O6’b$ICH$IIOH.[I/IM MNpUYUHY OTKa3a.



Trading Session Status (h)

Coobmenne Trading Session Status (h) mpenocrapnsier nHbOpMaIuUIO O cTaTyce MOAKIIOYEHHS K KOHKpeTHOoMY pbiHKY MOEX u otnpasnsercs FIX
KIMeHTy 0e3 3ampoca (unsolicited) B creayromux cuydasx:

0] Coenunenue FIX cepsepa ¢ Toprosoii cuctemoit MOEX yctaHoBieHo

0] Coenunenne FIX cepepa ¢ Toprosoii cucremoiit MOEX 3aBepIiieHO KOPPEKTHO

0] Coenunenue FIX cepsepa c Toprosoii cuctemoit MOEX 3aBepuieHO HEKOPPEKTHO
0] IToBTOpHOE coenunenue FIX cepepa ¢ Toprosoit cucremoit MOEX

0] Toprosas cuctema MOEX nepe3anyiieHa/Bo300HOBIIEHA.

[Ipumeuanue: Her HeoOxoaumoctu oxuaath coodmenus: 340=101 nmpu nomydenun ycnemrHoro coodmenus Logon. Coobmenus Trading session Status
MCIIOJIb3YIOTCS TOJIBKO IPU HETaTUBHBIX CLEHAPUSAX:
A Tonyuenue coobmenus 340=103 o3Hauaer, uTo BHI He GyzeTe moTydath Execution Reports 0 Tex mop, moka He IPHAET COOOIIEHHE
340=101
A Bce npukassl Ha TOCTaHOBKY/OTMEHY/U3MEHEHHN 3asBKH OyIyT OTBEPrHYTHI B IIPOMEKYTKE BPEMEHH MEKTy TIOTydeHHEM COOOIICHHS
340=103 u coobmenns 340=101
A Tlonyuenue coobmenus 340=101 nocie coobmenus 340=103 o3nauaer, uTo padoTocnoco6HocTs FIX cepBepa BOCCTAHOBICHA.

<) oz H&xdee> O Tun coobmenus = 'h'
336 | TradingSessionlD O | SeqNum MsgSeqNum (34) OTKJIOHSIEMOTO COOOIIEHHSI.
340 | TradSesStatus O | Int 010astce tso OW fd Mis jodtd ©fBjdas
61016 (utsjHddsj dedj M MOEX
61026 (utsjHddzjdedj M MOEX
61036 (utsjHddzjdedj M MOEX
61046 () toltstedetsj Mtsj H d dzj
58 Text H | String TexcroBas ctpoka B cBoboiHOM (opmare. MoxeT
HCIIONB30BATHCS AJIsl KOMMEHTapHUEB, OTOJHUTENbHOMH
nH(POPMaLUH Kacaromelcs OAKII0YEeHH K KOHKPETHOMY
peiaky MOEX.




4 yj dzOtcdd bkMmMlsOdetso dzj dzgdvw d MmMBtetsmO

LisOdzso €O fMs Hddaj dad W

Jnst ycranoBku FIX coemunenus ¢ cepBepom FIX-kimeHT nomkeH oTnpaBuTh cooOmenne Logon (A), B KOTOPOM YKa3aHbI JIOTHH W TapoJib
(SenderComplID u Password) k Toprosoii Cucteme. Ecnu coobmenue Logon (A) koppektHoe u Toprosast Cucrema aBTOpH30Baia Mmojib30BaTells, CEPBEP
ornpasisieT FIX knuenTy orBetHoe Logon (A) coobiienue, koTopoe noAaTBepkaaet ycranoBky FIX coennnenus. Kak npaBuiio, 3TOT nporiecc 3aHuMaeT
1o 5 cexynz. [Tocne atoro aknentop u maunuarop FIX coenHeHNs CHHXPOHU3UPYIOT CBOM COOOIIEHUS MTOCPEICTBOM MTPOBEPKH MOPSIKOBBIX HOMEPOB
(MsgSeqNum (34)) nepen TeM, Kak OTIIPABUTh KaKOe-HUOYIb COOOITICHUE.

Ecmu coobmenue Logon (A) He xoppekTHoe min ecinu Toprosas CucreMa He aBTOPH30Bajia MOJIB30BATENS, CEPBEP 3aKPHIBACT COCNUHEHHE, TIPU
ITOM B OTBET KIIMEHTY MOKET OBITh OTIPABICHO coodmienue Logout ¢ 00bsCHEHHEM IPUYHH OTKa3a MOIKIIOYCHUSI.

e i3 UB@G jHT 2 dzser 2 ktstesor 2 Hjdy Fl fshddjdddpnsdp) dns il fswso s@ssir 6
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B nponecce naumanuzannu Uiy nocie toro, kak FIX coennHenne Obl10 HEOXKUAAHHO Pa30PBaHO, MOYKET BOSHUKHYTh CUTYyallMsl, KOTJa O/HA
U3 CTOPOH (WJIM CepBep WM KJIHMEHT) MOJIydaeT COOOIIeHHe, Y KOTOPOro MOpAIKOBBI HOMep Oousblile, yeM oxuaaeTcs. OXKumaeMbIM MOPSAIKOBBIM
HOMEPOM BXOJIALIET0 COOOUIECHHS CUUTAETCS TaKOM, KOTOPBIN O0Jblle Ha 1, 4eM y OCIeAHEro COOOIIEHHsI BO BXOAIEM Jiore. B aTom ciyuyae cTropoHa,
NOJYYMBILIAs TAKOE COOOIIEHNE JODKHA MHULIMUPOBATh MEXaHU3M MepeoTIpaBKU, oTipaBuB cooduienne Resend Request (2), B KOTOpoM J10JKeH ObITH
yKa3zaH Juarna3oH IOPSJIKOBBIX HOMEpoB mponyuieHHbIX coobmenuii (BeginSeqNo, EndSeqNo). Hampumep, mopsakoBblii HOMEp IOCIIETHETO
nonydeHHoro FIX kineHTOM coOOLIeHHs 10 MOTEpU CBS3M POBHO 5, a MOCJIE BOCCTAHOBIIEHUS CBS3M, CEPBEP IPHUCIAT COOOLIEHHE C MOPSAIKOBBIM
HomepoM 10. Dto 3Hauyut, yto FIX kmmeHT mpomyctun/morepst ¢ 6 mo 9 coobmenus. st momydeHus 3tux coodbmenuii FIX kmueHT momkeH
chopmupoBath Resend Request (2) coobmenue ¢ BeginSeqNo (7) = 6 u EndSeqNo (16) =9.

Ecnu onHa U3 cTOpOH MOdy4Msa cOOOIIEHHE C YCTaHOBJIEHHBIM MM He3anodHeHHbIM (iarom PossDupFlag, y koToporo mopsakoBblii HoMep
MEHBIIIE, YEM OKUIAeTCs, TO ITO CBUJETEILCTBYET O Cepbe3HOM ommbke. B 3ToM ciydae pekoMeHAyeTcsi 3aKpbITh CECCHIO M OOpaTHThCS K
aJIMMHHCTPATOPY.



lteso jt6C O MsMmisswdzedw FI X Mtsj Hddzi ded W

CooOuienne Heartbeat (0) ucnonb3yercs niasi Mmonutopunra craryca FIX coeauHenuss u ompezeneHusi mpoOeioB B MOPSIKOBBIX HOMEpax
COOOIIeHNH, HAapUMeEp, B Cydae MOTEPH BXOASIIUX cooOmeHuii. B mepuon HeakTuBHOCTH, T.€. eciii B FIX ceccun He OBLIIO OTHPaBIEHO HUKAKUX
JAHHBIX Ha MPOTSDKEHHUH onpeieiieHHoro nutepBaia pemenn (HeartBtInt (108), 3amannoro B cekynaax), To FIX npunoxenue GopMupyer v OTIpaBIIseT
IPOTHBOIOJIOXKHON cTopoHe coobmenne Ttuna Heartbeat (0), yToObI mpoBepuTh craTyc coenuHeHHs. lIpoMexyTOoK BpeMeHH, 4epe3 KOTOPBIH
nepuoanuecku Gopmupyercst Heartbeat (0) coobmenue, onpenensercs FIX knuentom B Logon (A) coobmenuu (rone HeartBtInt (108)). Ilpu stom
cepBep JoJpKeH ckonrpoBath 3HaueHue HeartBtInt (108) mosst ¢ Logon (A) cooOrienust 1 BEpHYTh €ro B 0oTBeTHOM Logon (A) cooOmieann. IT0 3HAYUT,
YTO UHULMATOP U AKLENTOP CECCUM JOJIKHBI UCIIOIB30BaTh OJHO U TO *e€ 3HaueHue HeartBtInt (108).

Ecmu uanmmaropy Heartbeat (0) cooOmieHust He MPUXOAUT B OTBET HU OJJHO COOOIICHUE Ha TIPOTSHKEHUH OTPEICICHHOTO MTPOMEKYTKAa BPEMEHU
(HeartBtInt (108), 3aanHOTO B CEKyHIaX + "HEKOTOpOE MpHEeMIIEMOe BpeMsI Tiepeadn'"), TOraa OH JobkeH copmuposath Test Request (1) cooOrienwue.
Ecnu u Ha Test Request (1) cooOmieHne He MOMy4YeH OTBET B TEUCHHUE onpejeieHHoro nepuoaa Bpemenu (HeartBtInt (108), 3amanHoro B cekyHmax +
"HEKOTOPOE MpUEMIIEMOE BpeMs Tiepeaun’), TOraa CYMTAETCS, YTO COSTUHEHHUE TIOTEPSHO U HYXKHO MPEANPUHUMATH BOCCTAHOBIISIFOIIUE MEPHI.

Bt fSEWHCESO' & ds®jtess Mtseh j dad 2

Kaxxnprit nenp nepen HayanoM toprosoro a1 MOEX aBTomatrdecku cOpachiBaeT MOPSAIKOBBIE HOMEPA COOOIIEHUH. DTO 3HAYMT, YTO KaXK I
HOBBIH JICHb IMOPSIKOBBIC HOMEpa COOOIIEHUI HaYMHAKTCS ¢ 1.

B teuenue Toprooro nus FIX KIMEHT MOXKET 3alIpOCUTh COPOC OPSIKOBBIX HOMEPOB coobmieHuit (MsgSeqNum (34)) ¢ moMoIIpI0 COO0IIEHUS
Logon (A) c ycranoBieHHbIM (prrarom ResetSeqNumFlag (ResetSeqNumFlag = Y). Pexomenayetcs nepen cOpocoM MOPsIIKOBBIX HOMEPOB OTIPaBUTh
coobmenue Test Request (1) u moxnarscst orBeTHoro Heartbeat (0) coobimiennsi. 3T0O BBITTOIHIETCS HHUIIMATOPOM ISl TOTO, YTOOBI YOTUTHCSA B TOM,
YTO OH MOJIY4WJI BCE OTIPABJICHHbIE eMy COOOLIEHHUS, T.€. HU 0JITHO cooOIIeHus He nponynieHo. [Tocie nomydenus orBetHoro Heartbeat (0) coobuienus
FIX xmuent otmpasmiser coobmienue Logon (A) B 3Ty ke ceccuro ¢ MsgSeqNum (34) = 1 u ResetSeqNumFlag (141) ="'Y". CepBep 10JKE€H OTBETUTH
TakuM xe coobuienneM Logon (A) ¢ MsgSeqNum (34) = 1 u ResetSeqNumFlag (141) = "Y'. Ilocne 3Toro c6poc nopsaKoBbIX HOMEPOB CUMTACTCS
YCIIEIIHO 3aBEPIICHHBIM U Ka)KJJ0€ MOCIEeyIolIee COOOLIeHHE OT JIF000H U3 CTOPOH OyJeT UMETh MOPSAAKOBBII HOMEp 2.

Ha npotskenun ToproBoro JHs, B cllydae, €ClId CEpBEP HE MOXKET KOPPEKTHO MOBTOPHO OTIPABUTh MPOMYIIEHHbIE KJIMEHTOM COOOILEHUS B
otBeT Ha Resend Request (2) coobienue, HarpumMep, B CiIydae, €Clid MPOU30IiIen cO0i M HEKOTOPhIC MOTEPSHHBIE COOOIICHHS HETb3sh BOCCTAHOBHTb,
TOTJ]a CepBep NIpe/iaraeT yBEIWYHUTh MOPSAKOBBIH HOMEp COOOIIEHHH (C BO3MOXKHOM MOTEpeil JaHHBIX) U MPOJOJKHUTH C HEro, T.e. popMHUpyeT
coobmenue Sequence Reset (4) ¢ GapFillFlag (123) = N (Sequence Reset) u NewSeqNo (36) = <HOBbI TOPSAKOBBIN HOMEP™>.

l ed d&3i yOdaed j :
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Koppektubim 3aBepmienneM/3akpbeiTieM FIX ceccnn cuntaercs oomen Logout (5) cooOmeHussMu Mex 1y HHHIIMATOPOM H akienTopom. [pyrue
CHOCOOBI 3aKPBITUS/00PbIBA CECCHU JOKHBI PACCMATPUBAThCSA KaK HEKOPPEKTHBIE U TaKUE, KOTOPBIE MIPUBOSAT K OIINOKE.

Pexomennyercs nepen ornpaBkoit Logout (5) coobuienns yoenuThCsi B TOM, YTO HH OJTHO COOOIIEHHE HE TOTEPSIHO U He MponyiieHo. s atoro
WHULIUATOP 3aKPBITHS ceccuM oTnpaniisieT coodmenue Test Request (1) u s)xaet orBetHOro Heartbeat (0) coobmienus.

[lepen TeM, Kak pa3opBaTh COEAMHEHHE, MHUIIMATOP 3aBEPILICHUSI CECCUU JTOJDKEH MOJ0XKIaTh monarBepxkaatouiee Logout (5) coolmenue ot
aKIenrTopa. JTo JaeT BO3MOXKHOCTh aKIENTOPYy YOSTUTHCS B OTCYTCTBUU MOTEPU COOOIICHUI MM BBIOJIHUTE 3aMPOC NMEPEOTIPABKH TMPOMYIICHHBIX
coo01eHui, ecnu 310 HeobxoauMo. Ceccrst Tak:Ke MOXKET OBbITh 3aBepIlieHa, €CIIH Yepe3 COOTBETCTBYIOIIHMI MEPUOJI BPEMEHH aKIICTITOp HE MPUCIIAT

otBeT Ha Logout (5) cooOuienue.

[Tocne ormpaBku Logout (5) cooOlieHMs, WHUIMATOP 3aBEPIICHHS CECCHH HE JIOJDKCH IOChLIATh HUKAKOTO COOONICHHS MOKa aKIEHnTop
3aBEPIICHUS CECCHUU HE MOMPOCHIT 3TO CJeNIaTh TocpeacTBoM coodmenust Resend Request (2).

1 Jjtoj EMsOdetsoa O M Mihdd §tsmdzy MB W

HmeroT MecTo CJICAYIOUEC MCXaHU3MBI ICPCYCTAHOBKH CECCUU:

1. Ecnu mpu paspeiBe CBS3M HE MPOM3OILIO MOTEPH JIOTOB HAa CTOPOHE KIMEHTA, TO JJISi BOCCTAHOBIICHUS CECCHHM W TIOIYYEHHUS COOOIICHUH,
HaKOIJICHHBIX Ha CEpBEpe, PEKOMEHIYeTCs ClIeAYIolIast OoCae10BaTeIbHOCTh JeHCTBUIA:
a. OtmnpaButk Logon (A) cooGmienue ¢ mopsakoBbiM HomepoM (MsgSeqNum (34)), koTopslii 6osibiiie Ha 1, 4em y ociieIHero cooOeHus
B UCXOJIALIEM JIOTE;
b. Ecnu B otBeT nosyueno Logon (A) coobmienue ¢ nopsiikoBbiM HoMepoM (MsgSeqNum (34)) Oosblire, yeM 0XKHUaeTcs, TOria OTIPaBUTh
Ha cepBep Resend Request (2) cooOmienune ¢ ykazaHueM Juarna3oHa MopsaKOBBIX HOMEPOB MOTEPSHHBIX COOOIIEHUH.
c. CepBep OTHPaBUT KIIMEHTY BCE COOOIICHHS U3 YKa3aHHOTO TMANa30Ha MOPSIKOBBIX HOMEPOB U MPOIOIDKAT HOPMATIBHYIO padoTy.
2. [Tpy BOBHUKHOBEHUHU CEPbE3HOM OLIMOKH, MPUBOAAIIEH K YACTUYHOW MJIM MTOJTHOM MOTepe KIMEHTOM JIOTOB, PEKOMEHIyeTCs UCII0JIb30BaTh OJUH
U3 CIIEAYIOIINX CIIOCOOOB BOCCTAHOBJIEHHUSI CECCUU:
a. 1 crioco®:
1. Otnpasutk Logon (A) coobmienue, B kotopoMm MsgSeqNum (34) = 1 u ResetSeqNumFlag (141) ="Y";
il. [Toce ycTaHOBIEHHS CECCUU 3aIPOCUTH CTaTyC BCEX MHTEpECymumX 3asaBok coobmenneM Order Status Request (H);
b. 2 cnoco6:
1. Otnpasuts Logon (A) coobmienue, B kotopoM MsgSeqNum (34) = 1;
il. Ecnu B orBer monyueno Logout (5) coobmienue ¢ Text (58) = “MsgSeqNum too low, expecting X but received Y”, Toraa

otnpaBuTh Logon (A) coobmenne, B koTopom MsgSeqNum (34) = X.
iil. OtnpaButh Ha cepBep coobuieHue Resend Request ¢ ykazannem quamna3zoHa mopsIKOBEIX HOMEPOB MOTEPSIHHBIX COOOIICHHIA.



iv. CepBep OTHpPaBUT KIMEHTY BCE COOOIIECHHUS M3 YKa3aHHOTO JHara3oHa MOPSIKOBBIX HOMEPOB M IMPOIOKUT HOPMAIbHYIO
pabory.

Jns momydyenust nHGOPMAIMK O CTaTycax OTACIBbHBIX 3asBOK PEKOMEHIYETCsl OTIPABIATh Ha cepBep coodmenus tuna Order Status Request ¢
ykazanueM ux HomepoB ClrOrdID nmm OrderID.



SustsBh jddW s Cdzdj dzls® § fjteo j ok

Order Status Request (H)

CooOmenne Order Status Request (H) ucnonb3yercs 1uist 3anpoca TEKYIIero craTtyca 3asiBKU.

<] oz H&adee> (¢} Tun coobmenus = 'H'
37 OrderID O* | String Wnentudukarop 3asBKH, CTATyC KOTOPOH 3anpaiiiBaeTcs
11 CIOrdID H* | String (20) IIpoun3sBosibHas cTpoka (MakcuMalbHast JyinHa — 20

CUMBOJIOB). Tar 00s13aTeNeH Mo cTaHaapTy mpoTokoia FIX
4.4, omHAKO MOTyYeHHEe MH(POPMAIMHK O CTATyCE 3asIBKH IO
MOJIb30BATEIECKOMY HIICHTU(HUKATOPY 3asiBKH HE

noanepkuBaercss MOEX.
54 Side O | char '1" (Tlokynka) Hamnpagienue 3asBku
2" (IIpopaxa
55 Symbol O | String (12) Kon/ab6peruarypa mnenHoi Oymaru. B ero kauectse

HCIIOJIB3YETCsL BHyTpeHHI/Iﬁ

uaeHTU(GUKATOp HhUHAHCOBOrO HHCTpyMeHTa Ha MOEX
(SECCODE).

<) ezt fralerg> (0]

New Order Single (D)

Coo0menne New Order - Single (D) ucronb3yercs Ui pa3MeIeHUs] HOBOH 3asBKH.


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

<] oz H&adee>

Tun cooOwenus = D'

11 ClOrdID

O*

String (20)

YHUKaIBHBIH M0JIb30BaTENbCKUI NACHTU(DHUKATOP 3as1BKH,
YCTaHOBJIEHHBII TOPTYIOLIEN OpraHu3anuei uin
HMHBECTOPOM, HHTEPECHI KOTOPOT'O MPEACTABIISIET
HOCpeAHUYECKAsl OPTraHU3alKs.

ITpumedanue: cogepKUMOE 3TOTO MOJIs 3aHOCUTCA B TI0JIE
BROKERREF 3asBku B Tabauuax Toprosoit Cucremsl.
YTounsiite y cBoero Opokepa (hopmar JaHHOTO OIS B
COOTBETCTBHH C IIPaBUIIaMH OpoKepa.

1 Account

O*

String (12)

ToproBbiii CUET, B CYET KOTOPOTO NOJAETCS 3asBKA.

<) to kz fcPadtiese>

CropoHsl 3agBKH. OOBIYHO CONEPKUT KOJ KIIHEHTA.

OTcyTCTBHE TPYMITH TPAKTYETCS KAK HAMEPEHHE TTOCTaBUTh
3asBKY OT UIMEHH (DUPMBI.

Ipumeuanne: CrieyeT mepeaaBars KO KIHEHTa TOIBKO JIJIst
KJIMEHTCKUX c4eToB Opokepa. Ko knnenTa mist
coOCTBEHHOTO cyeta Opokepa Oy/eT POUTrHOPUPOBaH
TOPrOBOIl CHCTEMOI1 ¥ He OyJeT nepesaH B COOOLICHHUAX
Execution Report, kpoMe mepBoro CooOIIeHUs st 3TOH
3asBKH.

38 OrderQty

O*

Qty(10)

OOBEM 3asIBKH HITH CICJIKH, BBIpa)KeHHI:Iﬁ B JIOTax.

<] tekz § fn&rungente>

B cocras rpymmst BxoauT nosie Symbol (55), unentudukarop
(huHaHCOBOTO MHCTPYMEHTa. B kauecTBe naeHrnpukaropa
¢unaHCcOBOTO MHCTpYMeHTa ucnonb3yeTcss SECCODE*. FIX
cepBep MpoBePSIET, YTO KoMOMHAIMSA mmoJiel 336 u 55
YKa3bIBalOT Ha CYLIECTBYIOIUNA HHCTpYMEHT. Eciin
COOTBETCTBHS HE HAWJIEHO, TO 3asBKa OTBEPraeTcs ¢
coobmmennem 06 ommdke Unknown Security

40 OrdType

char

'2' (JIumutHas)

44 Price

Price (9)

I_[eHa 3asABKU, UCHIOJIB3YCTCS IJIA JIMMUTHOH 3asBKH.



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

MaxkcumaibHas JjauHa 3Toro moist — 10 CMMBOJIOB, BKIIOYast
CHMBOJI JECATUIHON TOYKHU. 3asgBKH C IICHOMH, HE
COOTBETCTBYIOIICH MUHIUMAIBHOMY IIIATY IICHBI,
OTBEPraroTCs.

54 Side O | char '1" (Tlokynka) Hanpasnenue 3asBKu.
'2' (Ilpomaxa

59 TimelnForce (0] char '3' (CHATH OCTATOK) Bpewms neficTBus 3asBKH, onpenesseT, Kak JOJTro 3asBKa
SIBIISIETCSL IECTBUTENBHOM.

60 | TransactTime O | UTCTimestamp Bpewms ¢hopMupoBaHus 3TOr0 COOOIIEHUS.

386 | NoTradingSessions O* | NumInGroup 1 (Bcerna ouH 3JIEMEHT B TPYIIIE) KommgectBo anemenToB B rpymme TradingSessionIDs.
I'pynma 1oyKHa copepsKaTh OAMH JJIEMEHT, HHaUe 3asBKa
OyZeTr OTKIIOHEHaA.

IMpumeuanue: mosst 386 u 336 00pa3yrOT IPYIILY U TOKHBI
CJIe/IOBATh B COOOIIEHUH CTPOTO APYT 32 IPYTrOM, MEXIY
HHUMU He JOJDKHO OBITh HUKAaKUX IPYTHX HOJICH.

336 | => TradingSessionID O* | String(4) Wnentudukarop Toprosoi ceccuu. B xauectse
UJIeHTU(UKATOPa TOPTOBOM CECCHU UCTIONB3YETCS PEKHM
topros (SECBOARD).

<| telzf grailerg> (0]

Market Data Request (V)

Coo6menne tuma Market Data Request ucrons3yercs st 3ampoca peIHOYHOH HH(OpMAIHH JIs1 YKa3aHHOTO B COOOIeHNH HHCTpyMeHTa. [lome
SubscriptionRequestType (263) onpeaensier TUN 3anpamuBaeMoi HHGOPMAIUH.

<) oz H&adee>

Tun cooOmenus = V'

262

MDReqID

String

VYuukaneusiii uaentudukarop Market Data Request
coo0uLIeHus.
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263 | SubscriptionRequestType

264 | MarketDepth
265 | MDUpdateType
386 | NoTradingSessions

336 = =>TradingSessionlD

146 | NoRelatedSym
=> <] te lz f fhQ@rungente>
267 | NoMDEntryTypes

269 | => MDEntryType

< telzf Frailerg>

o o = O

char '0" (CHammoT OTHOKPATHBIH )
'l' (CHammor + moanucka Ha
MOCJICTYOIITHE)
'2' (OT™MeHa TOTICKH)

char '0" (Full Book)

char '0" (Full Refresh)

1 (Bcerna oWH 3JIEMEHT B TPYIIIE)

String ‘OTCT’

NumlInGroup

NumlInGroup

NumlInGroup

char ‘0’ (KoTupoBKH Ha TIOKYTIKY);

‘1’ (KoTupoBKH Ha IPOJAKY);

Tun 3anpoca Ha MOANHUCKY

I'my6una 3anpoca
Omnpeznemnser TAI PHIHOYHBIX OOHOBICHUI
Komaectro amementoB B rpynme TradingSessionIDs.

Wnentndukarop Topropoii ceccun. B kagectse
HIEHTU(HUKATOPA TOPTOBON CECCHHU HCIIONIB3YETCS PEKIM
toproB (SECBOARD).

KommaecTBo 3alIpOMICHHBIX HHCTPYMCHTOB

KommaecTBo HOCHGHOB&TGHLHOCTeﬁ, 3alIpOMICHHBIX TUIIOB
JaHHBIX

Tun PBIHOYHBIX JaHHBIX.
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butstsBh j dzdV I fMjtee jtcO® € dzd j dzlsk

Market Data Request Reject ()
The Market Data Request Reject (Y) is used when the broker cannot honor the Market Data Request (V) , due to business or technical reasons.

<] tc kz f He&ler> Y Tum coobmenus = "Y'

262 MDReqlID Y | String W aeHTU(pUKATOP COOTBETCTBYIOICTO
coobmenns Market Data Request.

281 MDReqRejReason N  Char '0' Hen3BeCTHBIN HHCTPYMEHT IIprunHa 0TKa3a B OAMKCKE.
"' Qyomukar MDReqlID (262)

'4' Hemoaiep>kuBaeMbIil TUIT TTOAMUCKH
SubscriptionRequestType (263)

'5S' HenopnepxxuBaemeiii MarketDepth (264)
'6' HemmoaiepkHBaeMblii THIT 0OHOBICHHI
MDUpdateType (265)

'8' HenmoaiepkMBaeMblii THI PHIHOYHON
nHdopmannu MDEntryType (269)

'9' Hemoaiep>kuBaeMblil peXXHM TOPTOB
TradingSessionID (336)

Execution Report (8)

Coo6menne Execution Report (8) ucmonb3yercs 1uist TOT0, 4TOOBI:

[ToaTBEpAUTH pa3MelleHNe 3asBKY;

OTKJIOHUTB 3aMPOC HAa MOCTAHOBKY, a TAK)K€ HEKOPPEKTHBIHN 3alIpOC TEKYILEro CTaryca 3asBKU;
[IpenoctaBuTh HHPOPMAIIHIO O TEKYILIEM CTaTyCe 3asBKH;

[IpenocraBuTh MHGDOPMAITUIO O CAETKAX, 3AKIIOYCHHBIX HA OCHOBE 3a5BKH;

= =4 =4 =4
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<] oz H&adee>

Tun cooOmenus = '8’

11

CIOrdID

String(20)

YuukaneHbi (B TedeHue qus1 1 qaaHoro SenderComplD)
MOJIb30BATEIBCKUI UICHTH(DUKATOP TPUKa3a, B OTBET HA
KOTOPBII puxoauT ganHbeid Execution Report.

Jnist myGnukamu coObITHH 110 3asiBKaM — I10JIb30BaTEIIbCKUI
UICHTU(HUKATOP 3asBKH.

[Mpumeuanue: ClOrdID MoxeT ObITh HEYHUKAIBHBIM WA
cozepxaTh 3HaueHue ‘N/A’, HarpuMep, eclii I0JIb30BaTellb
CO37IaJT WJIM CHSUI 3a5BKY Yepe3 CTOPOHHEE NPHIIOKCHHUE.

AvgPx

Price

CpenHeB3BeIIeHHAs IIeHa CIEIOK 1Mo 3asBKe. Beerna ‘0° ms
MOEX.

Account

I*

String

ToproBblii CUET, B CUET KOTOPOT'O MOJIaHa 3asiBKa.
CooterctByeT noio ACCOUNT B API mutroza MICEX
Bridge.

<) to z ffcPadtiese>

CTOpOHLI 3asBKH. OOBIIHO COACPIKUT KOJ KITMCHTA.

OTcyTcTBHE TPYMITBI TPAKTYETCS KAK HAMEPEHUE ITOCTABUTh
3asBKY OT UIMEHH (DUPMBI.

[Ipumeuanne: CnexyeT nepenaBath KO KIMEHTA TOJIBKO IS
KIMEHTCKUX cueToB Opokepa. Kox kimeHTa it coOCTBEHHOTO
cuera Opokepa OyleT IPOUTHOPUPOBAH TOPrOBOM CUCTEMOH
He OyzeT nmepenan B coobmennsx Execution Report, kpome
HEPBOr0 COOOIIEHUs 1JIs STOU 3asBKU.

14

CumQty

Qty

HcmonneHHas 4acTh 3asBKH.

17

ExecID

String

YHHKaTbHBINA HICHTH(OUKATOP OTUETa 00 UCTIOTHEHUH 3asBKH
(Execution Report).

31

LastPx

Price

Iena aroii (mocyeaHeit) caenku o gaHHoit 3asske. [Toxe
obs3arensHoe, eciu ExecType (150) = 'F' (Crenka).
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32

37

38
39

44

54

55

58

60

150

LastQty v
OrderID 9)
OrderQty o*
OrdStatus 0
Price H
Side (0]
Symbol (0]
Text H
TransactTime v*
ExecType @)

Qty

String

Qty(10)
'0' (HoBas/ AxTuBHasT)
'l' (YacTU4HO UCTIOTHEHA)
'2' (UcnonHeHa)
'4' (Ormenena/CHsita)
'8' (OTkI0HEHA)

Price

Char '"1'"\'B' (IToxynka)
2'\'S' (IIpomaxa

String (12)

String

UTCTimestamp

char '0" (Pa3mermenue)

O0BeM 3asBKH, BEIPAKEHHBIN B JIOTAX, MPOIAHHBIN/KYTIIICHHBIA
B paMKax 3Toi (IOCIeHeH) CACSTIKH 10 JaHHOU 3asBKe. [lome
o0s3arensHOe, eciu ExecType (150) = 'F' (Crenka).

Wnentndukarop 3asBku, npucBanBaeMblii Toprosoir Cucremoii
MOEX. YHuxkaneH Bo Bceil HCTOPUHU PbHIHKA.

O0BeM 3asIBKH HIIH CICIIKH, BBIpa)KeHHLIﬁ B JIOTaXx.

Texkywmuii cTaTyc 3asBKU.

[leHa 3asiBKH, HCIIOJIB3YETCS ISl TUMUTHOM 3asIBKH.
O0s13aTeNBHO, ECIIN 3a0aHO0 B 3asBKE.

HamnpasnieHue 3asBku. B 3aBucUMOCTH OT coepKalleics B
oruere HH(GOpMAaLUK, 3HAYCHUS] MOTYT IPUHUMATh OYKBEHHBIC
WM YHCJICHHBIE 3HAYEHHUS.

Kop/ab0peBuarypa neHHOU Oymaru. B ero kagectse
HCIIONB3YeTCsl BHYTPSHHUN HACHTU(GUKATOP (HHHAHCOBOTO
nactpymernTa Ha MOEX (SECCODE).

TekcroBas cTpoka B cB0O0IHOM ¢opmate. UcnonbyeTcst st
JACTalIu3allvi NPUYIMHBI OTKIIOHCHUS 3a1Ipoca TCKYIIETO CTaTyca
3asBKU WIN Pa3MEIICHUsI 3asBKU.

IIpuMedaHue: B 3TOM CTPOKE MepeNaeTcsa OTBET sApa TOProBOU
CUCTEMBI Ha 3asBKU UM CHATHSA 3asBOK. SI3bIK OTBETOB
YCTaHABJIMBAETCS IIPU PETUCTPALMHU I0JIb30BaTeNs. Ecnu s3bIk
YCTaHOBJIEH B PYCCKUH, TO TEKCT nepenaercs B konuposke WIN
1251.

Bpewms peructpanuu, CHATHS, 0TKa3a B pETUCTPALIUU 3asIBKU WU
BpeMs 3aKITIOUEHUS CIISNIKH 110 3asiBke. O0s3aTebHOE, CITU
ExecType (150) sBisiercs omamm u3 (‘0°, °4°, 87, ‘F’)".

Tun oTueTa 00 HCIIOTHEHUH 3a5BKH, KOTOpHﬁ OITUCBIBACT
Ha3HA4YCHUEC OTUCTA.
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‘4" (Cusitue)
'8' (OTKIIOHEHNE HEKOPPEKTHOM 3asBKH)
'F' (Cnenka)

'T' (Cratyc 3astBKH)

151 LeavesQty O Qty Heucnonuennas yacts 3as8ku. Eciu OrdStatus (39) = ‘4° win
‘8’ (1.e. 3asBKa O0JIce HE aKTUBHA WIIH OKUIACT CHATHE), TO
LeavesQty = 0, unage LeavesQty = OrderQty — CumQty.

336 TradingSessionID O* | String ‘OTCT’ WNnentndukaTop Toprooii ceccuu. B kauectse
UIeHTU(HUKATOPA TOPIOBOH CECCHU MCIIOJIB3YETCS PEKUM
toproB (SECBOARD).

103 OrdRejReason H Int 2 ( Topru Ha TuTOMIAKE 3aKPBITHI ) Kon mis upenTrdGUKaMN IPUYMHA OTKa3a 3asiBKU

3 ( [IpeBbInICH TUMUT 3a5BKH )

5 ( HemsBecTHas 3asBKa )

6 ( [lyOnukar 3asBKHA )

13 ( HexoppekTHOE KOIHMYECTBO )
15 ( Hen3BecTHBIM TOProBBIN CYET )

99 ( Apyroe )
790 OrdStatusReqID H | String YHukaneHbIi naeHTHduKaTop 3anpoca Order Status Request
(35=H). IlpucytctByet ecnu 150=I
5459  OptionSettlType H | String Kox pacueror TC MOEX

<) ezt fralerg>

Market Data Snapshot (W)

Coob6menne tnna Market Data Snapshot ucnons3yercs maiss 0TOOpakeHUsI COCTOSIHHS CTaKaHa IO 3alpOIICHHBIM
WHCTPYMEHTAM.




<| B Headeg>

55

262

336

268

=>269

=>270

=>271

Symbol

MDReqID

TradingSessionID

NoMDEntries

MDEntryType

MDEntryPx

MDEntrySize

O*

String (12)

String

String

NumInGroup

char

Price

Qty

‘OTCT”

‘0’ (KoTupoBkH Ha TOKYTIKY);
‘1’ (KoTupoBku Ha mpoaxy);

‘)’ (KoTHpoBKH OTCYTCTBYIOT B CTaKaHe)

Twum cooOmenns = "'W'

Kop/ab6peBunarypa nenHolt Oymaru. B ero xauectse
UCTIONBb3YyeTCS BHYTPECHHUH UASHTU(HUKATOP (PUHAHCOBOTO
unctpymenta Ha MOEX (SECCODE).

VYuukaneHbli naeHTnukarop Market Data Request
COOOIIEHMs, T0 KOTOPOMY IPHIIET CHAIIIOT.
Wnentudukarop Toprosoii ceccun. B kauectre
UIeHTU(HUKATOPA TOPIOBOH CECCHU MCIIOJIB3YETCS PEKUM
toproB (SECBOARD).

KomnuectBo anemenTtoB B rpynne MDEntryTypes.

Tun PBIHOYHBIX TaHHBIX.

Ilena a;ieMeHTa PEIHOYHBIX JaHHBIX (COOTBETCTBYET
3aaHHOMY THUILY PBIHOYHBIX JaHHBIX M OTHOCHTCS K
Tekymemy snemerty MDEntry).

ITone He MPUXOAUT TOJIBKO B ciaydae 269=] (HET JaHHBIX)
KomuecTBo mim 00beM 31€MEeHTa PHIHOYHBIX JaHHBIX
(COOTBETCTBYET 3aJaHHOMY THUITy PHIHOYHBIX JaHHBIX U
OTHOCHUTCS K TeKymemy anementy MDEntry).

[Tone He MPUXOAUT TONBKO B ciaydae 269=] (HET JaHHBIX)



