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1.BBenenue

HasHayeHne gokymeHTa

B nmanHOM mokymeHTe mpeacTaBieHo onmucanue mpoTtokosna FIX MockoBckoit bupku mis nogkimroueHus: Kk topram B pexkume OTCT.
Onwucanue ocHoBbiBacTcs Ha crnenudukanuu crangaptHoro FIX (Financial Information Exchange) Bepcum 4.4; Ilpeamnonaraercs, 4to
NI0JIb30BATENb YK€ 3HAKOM C OCHOBAMH 3TOTO MPOTOKOJIA. B AaHHyI0 crienuduKanuio He BXOAAT aIMUHUCTPATUBHBIA U TEXHUYECKHE aCTIEKTHI
OpraHM3aIH CETEBOTO MOAKIIOYECHUS, a TaKKe crlocoObl obecrieueHus ero 6ezonacHocTH. [lob30Barento pekoMeHAyeTCsl PUACPKUBATHCS
naHHoU crienuukanuu npu popmupoBanuu FIX cooOrienuii, B MpOTUBHOM ciy4ae, pe3yibTaT 0OpaOOTKH aHHBIX COOOIIEHUN CEPBHUCOM
MOYKET OTIIMYATHCS OT 0XKUJAEMOTO TTOJIb30BATEIIEM.

Kaxxnoe coobmenue (rpymma) onucbiBaercs Tabmuneil. Kaxnas ctpoka B Tanuile 370 - mojie cooOiieHus rpymnmsl. [{ist kaxaoro mosus
yKa3aHbI:

e Tag — 4ucio, KOTOPOE HEMOCPEACTBEHHO Uctonb3yeTcs npu ¢popmupoBanuu FIX coobuienus.

e [lone — mpuBeaeHO MM MO, KOTOPOE HE MCHOJb3yeTcs npu (popmupoBanuu FIX coobmieHus; BBeneHO Ui ynoOCTBa, B
KayecTBe Kparkoro omnucanus. B poxkymenrtamuu FIX mone MokeT OBITh yKa3aHO Kak C MCIIOJb30BaHMEM Tag, Tak U C
ucnonb3oBanueM Field name.

e Hanuuue — atpuOyT 1osst, KOTOPBIN MOKa3bIBAET, TOJYKHO JI 10JI€ 00s13aTENIbHO MPUCYTCTBOBATh B COOOILIEHUH.

o «O» - obs13aTenBHOE MOJIE;

o «H» - HeobsA3aTenbHOE MOJIE;

o «Y» - 00s3arenbHOE NPH ONPEAETICHHOM YCIOBUU.

o «O*» - obs3arensHoe nose 1t MOEX, HO Heobs13aTenbHOE 1o cTaHAapTy nporokona FIX 4.4;

o «H*» - HeobOs3aTenbHOE nosie s MOEX, HO 00s13aTenbHOE WM YCIOBHO 00s3aTeIbHOE 10 CTaHIapTy npoTtokona FIX
4.4:

o «V*» - ycnoBHo o6s3arensHoe 111 MOEX, Ho HeoOs13aTenbHOE 10 cTanaapTy npoTtokona FIX 4.4.

e Tun — Tum noss.

e JlonycTUMBbIE 3HAYCHUS — TOTIOJIHUTENbHBIE OPAaHUYEHHSI HA TUIT TOJI.

e [Ipumeudanue — neTaabHOE ONUCAHUE MOJIS.



MpuHumn paboTbl cepBuca

OcHoBHBIE (PYHKIIUU CEpBHUCA:

e Asropusainus \ ayreHTH()UKAIHS 0JIb30BaTENsI B TOPTOBOW CHCTEME
e Banupanus u OTHpaBKa NOCTYIHBIIUX 3a5BOK

e  MOHUTOPHUHT cTaTyca OTIPABJICHHOM 3a5BKU

e  @QopMupoOBaHUE U OTIIPABKa CTAKaHA KOTUPOBOK

e (OcymiecTBiaeHUE MOANNCOK Ha CTAKaHbl KOTUPOBOK

CxemaTnuHO paboTa cepBHca IPEICTaBICHA HA CXEME HUXKE.

. ASTS
. : MDR
o EXT_ORDERBOOK
® ]
FIX for OTCT module NEGDEALS

Y o

OSR TRADES
A

ER NEGDEAL

MDR - Market Data Request

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

ER - Execution Report

OSR - Order Status Request

QUOTES

Liquidity provider

ORDERS




2 T'pynnsl moJeu
3aronoBok (Header)

CranmapTHBIN 3ar0JI0BOK, KOTOPBIN JOJKHO COAEPKATh KaXK10€ COOOIICHHE.

8 BeginString O | String (7) 'FIX.4.4' Omnpeenser Ha4aao HOBOTO COOOIIEHHS H BEPCHIO
npoToKOIIa. Beerma comepkuT Hezamn(poBaHHbIE TaHHEIE,
JOJDKHO OBITH IIEPBBIM MOJIEM B COOOIIEHHH.

9 BodyLength O | Length Juna coobuieHust. PaccuuThIiBaeTCsl B COOTBETCTBHH CO
craggaproM. Beerma comepkuT He3amn(poBaHHbIE JaHHEIE,
JIOJKHO OBITH BTOPBIM TIOJIEM B COOOLIEHHH.

35 MsgType O | String (10) Omnpenensier TAI cOOOHIeHHs. Beerma comepkuT
He3anm(ppoBaHHBIC JAHHbIE, JODKHO OBITh TPETHUM IIOJIEM B
COOOLIEHHN.

49 | SenderComplD O | String (12) Wnentudukarop GUpMbI — OTHPaBUTEIIST COOOLICHUS.

Bceerna copepxut HezammdpoBanHble AaHHble. Ecin
coobmienue otnpasisercs B MOEX, 310 mosie T0KHO
coeprkarh uneHtudukarop nonszosareisss (USERID),
npucBoeHHoe 6pokepy Ha MOEX.

56 | TargetComplD O | String WnenTtrdukarop GUpPMbI — NOITyYaTENs: COOOICHUSI.
Bceerna conepsxur HezammppoBaHHble qaHHbIe. Ecian
coobmenwne otnpasisiercss ¢ MOEX, 3To mojie 10mKHO
cojiepkath uneHtudukarop noibzosareins (USERID),
nprcBoeHHoe Opokepy Ha MOEX.

34 MsgSegNum O | SegNum IopsikoBbIi HOMEp cOOOIIEHMS.

MoxeT OBITh BCTPOEH B OJIOK 3aIIM(pPOBAHHBIX JaHHBIX.

43 PossDupFlag H  Boolean 'Y' (Bo3MoskHOE TyOIHIIMPOBAHKE) Wnentrndukarop, MoKa3pBalOMINI BO3MOXKHYIO TIOBTOPHYIO
'N' (IlepBonauanpHas mepegayda) MEPECHUIKY COOOIIEHNUS O TEM K€ MOPSIKOBEIM HOMEPOM.
O0s13aTeIbHOE P TOBTOPHOM MEPECHUIKE COOOIIECHHH.




97 PossResend H  Boolean ‘Y’ (Bo3moykHast TOBTOpHAS ITEPECHUTIKA) MuaukaTop, MOKa3bIBAIONINHA, YTO COOOIIEHHE MOXKET
‘N’ (ITepBoHavanmpHas mepeaada) coliepKaTh HHPOPMAITHIO, KOTopas ObLIa OTIIPaBIICHA MO
JIPYTHAM TIOPSTKOBBIM HOMEPOM.

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

122 | OrigSendingTime H | UTCTimestamp Hacrosimee/opuraHansHoe BpeMst repenadn COOOIIEHHUS TPH
MepechlUIKe COOOIICHHH B OTBET Ha 3aMPpOC O MEPEChLIKE
(coobmienue Resend Request (2)), Beipaxeno B UTC
dhopmate. Dopmat mosst YYYYMMDD-HH:MM:SS.sss.
O06s3aTenpHOE, €CIT COOOIIEHIE MIEPEChlIaeTC B OTBET Ha
3anpoc o nepecsuike (coodiienue Resend Request (2)).

Tpennep (Trailer)

CTaHI[apTHOC OKOHYAaHHUC COO6IJ_ICHI/I$I, KOTOPOC JOJIZKHO COACPIKATD KaXKJ0€C COO6H_[CHI/IC.

CheckSum String(3) KonrponsHas cymma coobmienus (3 6aiira). Beerma

COJICP)KUT He3amM(pOBaHHBIE JaHHBIE, JTOJDKHO OBITh
MOCJIC/IHUM TOJIEM B COOOIIECHHH.

'pynna Parties

I'pynma «Parties» onpenenseT CTOPOHBI 3asIBKH WK CIICITKH, HHPOPMAIIHS O KOTOPBIX MEPEIacTCsi B COOOIIICHUH.

JIns KaKAo# U3 CTOPOH CJ/IENKH/3asBKH 0053aTEIbHO JOJDKHBI OBITH onpeneneHsl cinenyronmme noms: PartylD (448), PartylDSource (447), PartyRole
(452).



* YTOOBI OTIIPaBUTH 3asiBKY OT UMEHH (UPMBI, HY)KHO 3a/1aTh:

PartyID (448) = <unentuduxarop ¢pupmer>, 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’;

OcrayibHble 3HaYCHUS 10N 452 UCTIONIB3YIOTCS B MHPOPMAIIMOHHBIX LIEJISX, U MOSBISIOTCS UCKIIIOYUTENBLHO B coodienusx Execution Report (8)

453 | NoPartylD O* | NuminGroup KommgaectBo anemenToB B PartylDs rpymre.

448 | => PartylD v String (12) Wnentrdukatop Wik Ko cTopoHbl. O0s3aTeNbHbIH, eCITh
OTIpeIeNIeH KIIACC/TUIT WM HCTOYHHUK HICHTH(PHKATOPOB
ctopoH (PartyIDSource(447)). O6si3aTenbHOE, eciu
KOJIM4YeCTBO 37eMeHTOB B PartylDs rpynme> 0.

CTOpOHO# C/IeNKN/3aBKH MOKET BBICTYIATh: MOJIb30BATENb
(bpokep), Opokepckast pupma, KIIUEHT Opokepa.

447 | => PartylDSource Y char ‘D’ (YacTHBII/crieIIHaIbHBIA KO) Kiace/Tum uin HCTOYHUK HACHTH(PUKATOPOB CTOPOH.
O0s13aTeNbHBIN, €CIIN ONPENeIICH HICHTU(PHUKATOP CTOPOHBI
(PartyID (448)) w1y eciii KOJUYECTBO 3JieMeHTOB B PartylDs
rpymme> 0.

J1st KaXk10M OnpeeIeHHON CTOPOHBI, TOJIE T0JKHO
coJiepXaTh KOHCTaHTHOE 3HaueHue ‘D’
(YacTHbIi/cIenUaIbHBIN KOJ).

452 | => PartyRole v int ‘1’ (PupMa-uCHOIHUTEID) Ponp nunum U cTOpoHBI, KOA KOTOPOH ONpeAeeH B Ioje
‘3’ (MnentudukaTop KIMEHTA) PartylD (448). Obs3arenbHOe, €CIIA KOJTHYECTBO SJIEMEHTOB B
‘12’ (Tpetinep-UCTIOTHUTEH) PartylDs rpymme> 0.
‘17’ (dupma-KOHTpaAreHT) ‘1’ (PupMa-uCHOIHUTEINb) — HCHONB3YETCs 1151 QUpMBI;

‘3’ (MneHTndukatop KIMEHTA) — UCHOIB3YETCs ISl YKa3aHHs
B 3asBKE KOJIa KJIHEHTA;

‘12’ (Tpeiinep-UCIOIHNTENb) — HCHONB3YETCS JUIs
MOJIb30BATENS;




‘17’ (Dupma-KOHTpareHT) — UCTIONB3YeTCA IS YKa3aHUs
(hupMBI-TIapTHEpA, BRICTYIAOIIEH BTOPOH CTOPOHOH B
CHIEIIKE.

'pynna Instrument

Symbol

I'pymma «Instrument» onpenenser GrHAHCOBBINM HHCTPYMEHT, KOTOPBI TOPTryeTcs Ha OUpKe.

String (12)

Kon/a66peBuatypa ieHHoi 6ymaru. B ero kauectse
HCIIOJIb3YETCS BHYTPEHHU I HACHTU(DHKATOP (PUHAHCOBOTO
unacrpymenta Ha MOEX (SECCODE).

460

Product

H int

'4' (Banrora)

WnenTtudukarop, MoKa3pBalOMIUN K KAKOMY ITPOILYKTY
OTHOCHUTCS IIEHHAasI Oymara.




3.C000111eH1s1 CECCHOHHOTO YPOBHS

CooO1u1eHnsi CeCCHOHHOTO YPOBHS HCHOJB3YIOTCS Uil yctaHoBieHust FIX ceccun, ee moanep:kKku, KOHTPOJIS COCTOSHUS COEAMHEHUS U
BO3MO>KHOCTh BOCCTAHOBJICHUSI CECCHH B CiTydae cOOCB.

Logon (A)

Coo0l1ienne, MTHULMUPYIOIIEE MM IMOATBEPKAAIOLIEE YCTAHOBKM cecCHM. J[OJKHO OBbITh HEPBBIM COOOLIEHHMEM B KaXKIOM HOJKIFOYEHUH.
[lepenaercs B 00e ctoponsl. OTBeTHOE coolmienne Logon B ciyyae ycnemHoi aBTOpU3aliy, Kak MpaBUilo, IPUXOJUT HE MEHEee YeM depe3 3 CeKYH/IBI.
OTO crneayeT yYUThIBaTh IIPU HACTPOMKE BPEMEHM 0’KMJIaHUs OTBETHOTO Logon’a Ha CTOPOHE KIIMEHTA.

[Mpumeuanue: He TOMyCKaeTCs UCIIONIb30BaHUe 0HOTO 1 Toro ke SenderComplD Gosee ogHOTO pasa, HE3aBUCHMO OT THIIA CEPBHUCA.

<I'pynma «Header»> (0] Tumn coobmenus = ‘A’

98 EncryptMethod O |int ‘0" (Her) Meron mmdposanus. Beeraa comepskur HezammppoBaHHbIE
JIaHHBIE.
Baxno: llludposanne ve nopaepxkusaercs Ha MOEX

108 HeartBtInt O int MHTEepBaN 0’KUIaHUS TOPTOBEIX COOOIICHUH WITH COOOIICHUH

HeartBeat. [Tpu 3nauenuu most HeartBtInt BHe quama3zona 1
... 60 (cexyHI) KIMEHT MOJIy4uT coobmenue Tuma Logout
(35=5) ¢ TEKCTOBBIM ONIMCAHHEM OLIHOKH.

141 ResetSeqNumFlag H | Boolean Y' (Ja) Wunukatop, yKa3pIBaloOUMi TOJDKHBI JIH 00€ CTOPOHBI
'N' (Her) COpPOCHTB CUETYMKH COOOIIEHNH. 3HaYeHUE 0 YMOITYaHHUIO —
Y.
554 Password O* | String(8) IMaposs mosp3oBaters. (MakcumanbHas [THHA — 8
CHUMBOJIOB)

IIpu oTmpaBKe COOOMICHHS KITUEHTOM CEpBEpY, IMOJIe
SIBIISICTCS 0053aTEIFHBIM K 3aTIOJTHCHUIO




1409 | SessionStatus H | Char ‘0’ (Ceccust akTHBHA) Craryc ycraHoBkH ceccud. OTIPaBIIsSIeTCst CEPBEPOM
‘5’ (HeBepHBIif apoIs MU UMS KIIMCHTY, B CITydae BOZHUKHOBEHUS MPOOIIEM.
TOJIB30BATEIS)

7’ (Jloron He BO3MOKEH \ HICHTH()HUKATOD

YK€ TIOJKITIOYEH)

6936 | LanguagelD H | Char ‘R’ (Pycckuii SI3bIK) XKenaemsiii s13b1k coodmenuit TC.

‘E’ (AHMIIMHCKHH SI3BIK)

<I'pymma «Trailer»> (0]

Logout (5)

Coo01uieHre, MHUIMHUPYIOIIEE WK TOATBEPIKIAIOIISE 3aBEPIICHUE CECCUU.

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

58 H | String [MprurHa 3aBepUICHNS CECCHH.

<I'pynma «Trailer»>

Heartbeat (0)

Coobmienune Heartbeat (0) ucronp3yercst A71st KOHTPOJISE COCTOSTHHSI COSTUHEHUS.

Ecnu Heartbeat (0) coobGmienne moceutactcss B otBeT Ha Test Request (1) cooGimenue, To B mepBoM - moje TestReqlD (112) momkHo comepxarh
unertudukarop Test Request (1) cooliiens, Ha KOTOPOE OHO SIBJISIETCS OTBETOM. DTO UCIIOIB3YETCS IS TOrO, YTOOBI ONpeAeNuTh sBisercs au Heartbeat
(0) coobmenne orBetom Ha Test Request (1) coobmienwme.



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

112 H | String Unentuduxarop Test Request (1) coobiienus, Ha KOTOpOE
Heartbeat (0) sBisieTcss oTBETOM.

<I'pymma «Trailer»> (0]

Test Request (1)

Test Request (1) coobGienue 3anpamuaet Heartbeat (0) coobrienue y nporuBomnonoxHoi ctoponsl. Coodmienne Test Request (1) ucnonb3yercs
TS TIPOBEPKH MOPSIKOBBIX HOMEPOB MM COCTOsIHUS coennHenus. Ha coobmenue Test Request (1) mportuBononoxHast cropoHa orBedaet Heartbeat (0)
coobmienuem, B kotopoMm TestReqID (112) — unentuduxarop (1) coobiieHus.

<I'pynma «Header»> (0] Tun coobmenus = '1'

112 O | String Wnentuduxarop Test Request (1) coobiienwus.

<I'pymma «Trailer»>

Resend Request (2)

Coo6menue Resend Request (2) ucnionb3yeTces i HHUIIMHPOBAHMUS TOBTOPHOM MEPECHUIKH COOOMICHHIA. DTa (DYHKIINS UCIIOIB3YeTCs B CIy4asiX,
ecii 00HapYKEHO PACXOXKICHUE B OPSIKOBBIX HOMEPaxX COOOMICHUH MM KaK (QYHKIUS MPOIecca MHUIINATH3aIliH.


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

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

7 O | SegNum Homep nepBoro coo01eHus1, KOTopoe Hy>KHO IIOBTOPHO
nepecyaTs.

16 O | SegNum Homep nocnenHero coo0uieHust, KOTOpoe Hy>KHO IIOBTOPHO
nepeciiars.

Ecnu Hy>KHO 3aIpOCHTB IIOBTOPHYO MEPECHUIKY OTHOTO
coobmmenus, Toraa BeginSeqNo (7) = EndSegNo (16). Eciu
HY’KHO 3aIIPOCHTB BCE MOCIIEAYIONINE COOOIICHHS, HAYUHAS C
ompezenenHoro Homepa, roraa EndSegNo (16) = ‘0’
(mokaspIBaeT 6ECKOHETHOCTH).

<I'pynna «Trailer»> (0]

Sequence Reset (4)

Coobmienune Sequence Reset (4) umeer clieyrOIIHe PEKUMBIL:
e PexxuM 3anonHenus rnpoOenoB (ucmnoib3yercs noie MsgSeqNum);
e PexumMm cOpacbiBanus cueTuyukoB (rmose MsgSeqNum urHopupyercs).

Pesxxum 3amonrenus: npobenos (Gap Fill mode) ucnons3yercst kak otBer Ha coobmienne Resend Request (2) B ciyuae, eciyd OIHO WM HECKOJBKO
COOOIIEH T JTIOJKHBI OBITH TPOMYIICHBI TIOTOMY, YTO:

e Ha MPOTAKCHUN HOPMAJIBHOT'O ITpOIIECCa HOBTOpHOﬁ IMMOCBUJIKU OTIIPAaBJIAIOIIasA CTOPOHA MOXKET BLI6paTB «HC OTIIPABJIATH COO6H_ICHI/I$I)) (HaHpI/IMep,
CCJIN 3asiBKa HC aKTyaJ'IBHa);

e Ha npoTspkeHHnH HOPMATBHOTO MPOIECcca MOBTOPHOM MOCHIIKH MPOIYCKAIOTCS HOMEpa aIMUHICTPATUBHBIX coo0meHuii (Hanpumep, Heartbeat (0),
Test Request (1)).

GapFillFlag (123) field = "Y" — cBumeTEILCTBYET O TOM, YTO HUCIIOIB3YETCS PEIKUM 3aIOTHEHHUS MPOOCIIOB.


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

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

123 H | Boolean "Y' (PesxuM 3amosiHeHUs IpoOenoB Wnentndukarop, KOTOPBIH MOKA3bIBAET JODKHO JIH
(ucmonp3yercst osre MsgSegqNum)) coobmmenne Sequence Reset (4) 3saMeHsTh/3aMeIIATh
'N' (Pexxum cOpacbIBaHHS CICTIUKOB (TI0JIE aIMUHUCTPATHBHBIC WIIN COOOIICHNUS ON3HEC YPOBHS,
MsgSeqNum HUrHOpHPYETCs)) KOTOpBIE He OYIyT MOBTOPHO MEPECHIIATCS.

36 O | SegNum HoBbl1ii TOpsAKOBBIN HOMED.

<I'pynma «Trailer»>

Reject (3)

Vka3pIBaeT Ha HEBCPHO INIEPCAAHHOC UIJIN HEAOITYCTUMOC COO6HICHI/Ie CCCCUOHHOI'O YPOBH, MpUIICAIICC OT HpOTHBOHOJ’IO)KHOﬁ CTOPOHBI.

[lepenaua 3Toro cooOuIeHUs CUTHATM3UPYET O CEphe3HON omunoOKe B coOmroaeHnu cnennpukanui. Hanpumep, o He3anoIHEeHHOM 0053aTelbHOM MoJIe
coobmenus. CooOImeHus, OTIpaBsieMble MTOJIb30BaTENIEM CUCTEME, OYAyT IPOUTHOPUPOBAHBL. MBI HE PEKOMEH/yeM HOJIb30BaTEsIM OTIPABIIATH ITO
cooOuieHre. M3nuniHsas akTHBHOCTh IPH €r0 OTHPABKE 3arps3HAET JIOT (ailiibl U CHUXKAET yJ00CTBO MOJIEPIKKH.

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

45 O | SegNum MsgSegNum (34) OTKIIOHAEMOTO COOOIIEHMS.
371 H | int Ter HeKOPPEKTHOTO TOJIS.

372 H | String(10) MsgType (35) oTkIOHEMOTr0O COOOILCHHS.
373 H |int '0' (HekoppeKTHblii Ter) [IprunHa OTKIOHEHUS.

'1' ([TpomymieHo 00s3aTeNBHOE MOJIE)
'2' (Ter He ompeesneH sk COOOTIEHHS
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<I'pynna «Trailer»>

H

String

TAKOro THUIIA)

‘3" (HeormpemeneHHBII TeT)

'4' (3HaueHue I ATOTO Tera He yKa3aHO)
'5' (Yka3aHO HEKOPPEKTHOE 3HAUCHHE JUIS
3TOro Tera (3HaYCHHE BHIXOMUT 38
JOIYCTHMBIC MPEIEIIBI))

'6' (HexoppeKTHbIN GopMaT TaHHBIX IS
3HAYEHHS)

‘7" (ITpo6embl pacurdpoBKH)

'8' (ITpobeMbl MOATIICH)

'9' (IIpo6emsr ¢ ComplD)

'10" (TTpobiemsi ¢
NMPaBUIBHOCTEIO/TOUuHOCTRIO SendingTime)
'11' (HekOppeKTHBI# THIT COOOTICHHS)

'12' (TTpo6emsl mpu Banuaarmu XML)
'13' (Ter BcTpevaeTcst 6OIBINE, YEM OMH
pas)

'14' (Teru omnpeneneHbI HE B
COOTBETCTBYIOIIEM IOPSIIKE)

'15' (ITostst rpyMIIIBI OTIPEICTICHBI HE B
COOTBETCTBYIOLIEM MOPSIIKE)

'16' (HenpaBUIbHO PacCUUTaHO KOTHIECTBO
anemenToB B Tpymme (NuminGroup))

'17' (3HayeHus MoIsl, y KOTOPOTO THIT HE
"data", comepkuT pa3ienuTesb)

99" (Iipyroe)

CTpoKa ¢ TeKCTOM, OOBSICHAIOIINM MPUUNHY OTKa3a.



4.CueHapud YCTAHOBJIEHHMS U cOpoca ceccum

YcTaHoBKa coegmnHeHuns

s ycranoBku FIX coenunenus ¢ cepBepom FIX-knmeHT nomkeH otnpaButh coobuieHue Logon (A), B KOTOPOM yKa3aHbl JIOTUH U IapoJib
(SenderComplID u Password) k Toprosoit Cucteme. Eciu coobmenue Logon (A) koppekTHoe u Toprosast CucreMa aBTOpHU30BaJIa MOJI30BaTEIsI, CEPBEP
otnpasisier FIX knuenty orBetHoe Logon (A) coobiienue, kotopoe noarsepxaaer ycraHoBky FIX coennnenus. Kak npaBuiio, 3T0OT mpolecc 3aHUMAaeT
1o 5 cexynza. [locne storo akuentop u uaunuarop FIX coeannennss CHHXpOHU3UPYIOT CBOU COOOIIEHUS ITOCPEICTBOM IIPOBEPKH MOPSIIKOBBIX HOMEPOB
(MsgSegNum (34)) nepes Tem, Kak OTIPABUTh Kakoe-HUOY b COOOIIECHHE.

Ecmu coobmenune Logon (A) He koppektHoe win eciau Toprosas Cucrema He aBTOPH30Baja MOJb30BATEs, CEPBEP 3aKPHIBACT COCIAUHEHHE, TIPU
ITOM B OTBET KIIMEHTY MOKET OBITh OTIPABIICHO coodmieHue Logout c 00bsCHEHHEM MPUYHH OTKa3a MOJKITIOUCHUS.

Ilpumeuanue: Kastcowtit noswtii mopzoewiit 0env FIX knuenm oonxcen omnpagnamo cooouwenue Logon (A) ¢ nopaokoevim nomepom 1. Kascowuii
Pas npu nOGMOPHOM NOOKII0YeHUU K cepeepy 6 meuenue Ona FIX kauenm oonswcen omnpasnamo cooouenue Logon (A) ¢ nopaokoevim nomepom,
Komopbwlii 601buie Ha 1, yem y nocieonezo coodouienus 8 ucxooauiem noze.

Ecnu FIX knuenm nowném cepsepy cooowenue L.ogon (A) ¢ ¢prazom ResetSeqNumFlag="Y’, mo on ne nonyuum omuemur Execution Report (8),
OmHOCAWUECA K COObLMUAM, RPOUZOUEOMUM 00 YCHIAHOGIEHUSL CECCUU.

MexaHun3m nepeoTnpaBKku cooOLLeHnn

B npouecce nHMIManu3anuy wim nocie Toro, kak FIX coennHenune ObU10 HEOXKUIAHHO Pa30pPBAHO, MOXKET BOSHUKHYTh CUTYallusi, KOTJa OJ{Ha
U3 CTOPOH (WJIM CEepBep WJIHM KJIMEHT) MOJIydaeT COOOIIeHHE, Y KOTOPOTO MOPSIKOBBIA HOMEp Oosbiie, yeM oxumaeTcs. OKumaaeMbIM MOPSIKOBBIM
HOMEPOM BXO/ISIIIET0 COOOIIEHUS! CUMTAETCS TAaKOM, KOTOPHBIH OoJiblie Ha 1, 4eM y MmocieIHero coo0IIeHus BO BXOASIIEM jore. B aToMm ciyyae cTopoHa,
MOJTYYHUBINAS TAKOE COOOIIEHHE TOJHKHA MHUIIMMPOBATh MEXaHU3M MEPEOTIPABKH, OTIIPpaBUB coobmieHne Resend Request (2), B koTopom T0KeH ObITH
yKa3aH Juama3oH MOPSIKOBBIX HOMEpOB mpomylieHHbIX coobmenuii (BeginSeqNo, EndSegNo). Hampumep, mopsakoBblii HOMEp MOCIEIHETO
nosryueHHoro FIX kimmeHTOM cooOlIeHust 10 MOTEpPH CBSA3M POBHO S5, a MOCIE BOCCTAHOBJIIEHHS CBS3H, CEpBEp IMpHCIal COOOIIEHHE C MOPSAKOBBIM
HomepoMm 10. Dro 3HauyuT, uro FIX kmueHT mpomyctun/morepsi ¢ 6 mo 9 coobOmenus. [ns momydeHus 3TUX coobOmeHuit FIX kiIneHT nomkeH
chopmupoars Resend Request (2) coodmienue ¢ BeginSegNo (7) = 6 u EndSegNo (16) = 9.

Ecnu oHa U3 CTOpOH MoOJdy4ymiia cooOIeHne C YCTaHOBJIEHHBIM WIIM He3arosHeHHbIM (prarom PossDupFlag, y koToporo nopsiakoBblii Homep
MEHBIIIE, YeM OXHJIACTCS, TO 3TO CBUICTEIBCTBYET O CEephe3HOW ommOke. B 3ToM ciydyae peKOMEHIYyeTCsl 3aKpbhITh CECCHI0 M OOpaTHThCA K
aJMMHHUCTPATOPY.



lNpoBepka cocTtosiHMA FIX coegnHeHns

CooOuienne Heartbeat (0) ucnonb3yercs niasi monutopunra craryca FIX coeaumHenuss u ompezeneHusi mpoOeioB B MOPSIKOBBIX HOMEpax
COOOIIeHNH, HAaMpUMeEp, B CiIydae MOTEPHU BXOAAIIUX cooOmeHuid. B meprnon HeakTuBHOCTH, T.€. eciii B FIX ceccun He OBLIIO OTHPaBIEHO HUKAKUX
JAaHHBIX Ha MPOTsHDKEHHUH onpeieiieHHoro nutepBaia Bpemenn (HeartBtInt (108), 3amannoro B cekynaax), To FIX npunoxxenue GopMupyer v OTIpaBIIseT
IPOTUBOIIOJIOXKHOM cTopoHe coobmenue tuna Heartbeat (0), 4roObl mpoBepuTh cTaTyc coeaMHeHHs. [IpOMEKYTOK BpEMEHH, 4Yepe3 KOTOPBIH
nepuoauuecku Gopmupyercs Heartbeat (0) coobmenue, onpenensiercss FIX xauentom B Logon (A) coobmenun (mose HeartBtint (108)). Ilpu stom
cepBep J0JbKeH ckonupoBath 3HaueHue HeartBtInt (108) mosst ¢ Logon (A) coobiieHust 1 BepHYTh ero B oTBeTHOM Logon (A) coobmiennn. IT0 3HAYUT,
YTO WHUIIMATOP M aKIENTOP CECCUU JIOJDKHBI MCIIOIb30BaTh OJHO M TO ke 3HaueHue HeartBtint (108).

Ecnu ununmaropy Heartbeat (0) coobiienns He MPUXOIUT B OTBET HU OJTHO COOOIICHUE HA MPOTSHKEHUH OMPEACICHHOTO IPOMEKYTKA BPEMEHH
(HeartBtInt (108), 3agantoro B cekyHaax + "HEKOTOpOE MpreMiIeMoe BpeMs repeaadn'), Toraa oH goipkeH copmupoBath Test Request (1) cooOrienue.
Ecmu u Ha Test Request (1) cooOmieHne He TOTY4YeH OTBET B TEYCHHUE onpeeacHHoro nepuona Bpemenu (HeartBtint (108), 3aganHoro B cekyHumax +
"HEKOTOPOE MPUEMIIEMOE BpeMs iepeaun’"), TOraa CYMUTAETCS, YTO COCTUHEHUE TIOTEPSHO U HY)KHO MPEANPHUHAMATH BOCCTAHOBIISIOIINE MEPBI.

Cbpoc nopsiakoBbIX HOMEPOB COOBLLEHNI

Kaxxnprit nenp nepen HayanoM toprosoro a1 MOEX aBTomatrdecku cOpachiBaeT MOPSAIKOBBIE HOMEPA COOOIICHUH. DTO 3HAYMT, YTO KaXK I
HOBBIN JICHb MMOPSIIKOBBIE HOMEPA COOOIIEHN HAYUMHAIOTCS C 1.

B Teuenne Toprosoro aus FIX kaueHT MOXKeET 3alpoCcUTh cOPOC MOPSAKOBBIX HOMepoB coodmmenui (MsgSeqNum (34)) ¢ momonsio cooOmmeHus
Logon (A) ¢ ycranosnennbiM (iarom ResetSeqgNumFlag (ResetSeqgNumFlag = Y). Pekomenayercst epen cOpOCOM MOPSIKOBBIX HOMEPOB OTIIPABUTH
coobmenue Test Request (1) u moxnarscs orBeTHOro Heartbeat (0) coobmiennsi. 3T0O BBITTOIHIETCS HHUIIMATOPOM ISl TOTO, YTOOBI YOUTHCS B TOM,
YTO OH TMOJIYYHJI BCE OTIIPABJICHHBIC €My COOOIIEHH S, T.€. HU OJHO Coo0IeHHs He nmpormyiieHo. [Tocie monyuenus orerHoro Heartbeat (0) coobmenus
FIX kmuent otmpasiser coodmenne Logon (A) B aty ke ceccuto ¢ MsgSeqNum (34) = 1 u ResetSeqNumFlag (141) = "Y". CepBep 10KEH OTBETUTH
TakuM e coobrrenrnem Logon (A) ¢ MsgSeqNum (34) = 1 u ResetSeqNumFlag (141) = "Y". Tlocne 3TOro cO6poc MOPSIAKOBBIX HOMEPOB CUHUTAETCSI
YCIEIIHO 3aBEPIICHHBIM U KaX/0€ MOCIIEAYIoIIee COOOIEHUE OT 000 13 CTOPOH OY/AET UMETh MOPSAKOBBIN HOMED 2.

Ha mpoTskeHnn TOProBOro JHs, B Clydae, €ClId CEpBEP HE MOXET KOPPEKTHO MOBTOPHO OTIPABHTH MPOIMYIIEHHBIE KIMEHTOM COOOMICHHS B
otBeT Ha Resend Request (2) coobienue, HarpuMep, B CiIydae, €Clid MPOU30IIea cOOi U HEKOTOPbIC MOTEPSHHBIE COOOIICHHS HETb3si BOCCTAHOBHTb,
TOT/Ia CepBEp MpeaiaracT YBEIWYHTH MOPSIKOBBIA HOMEpP COOOMICHHI (C BO3MOXKHOM MOTEpeil JaHHBIX) W MPOJOJDKHTH C HEro, T.e. (hOpMHUPYET
coobmienue Sequence Reset (4) ¢ GapFillFlag (123) = N (Sequence Reset) u NewSeqNo (36) = <HOBBIif TOPSIKOBBIN HOMEP>.

Ilpumeuanue:
Ecnu knuenm uHuyuuposan 3anpoc copoca nopaoKoevix HOMEPOE 6 neueHue mopzoeozo OHA, Mo 6ce HAKONJIEHHbIE CEPEEePoOM U eule He

odocmaeiennvle cooduieHus He 6yoym 00cmaegieHvl KiueHmy.



3aBepuweHune FIX ceccum

KoppekTHbiM 3aBepiiennem/3akpoitieM FIX ceccun cuntaercs oomer Logout (5) cooOImeHnsaMU MEKTY HHUIIMATOPOM U aKkientopom. Jpyrue
CIIOCOOBI 3aKPBITHS/00PBIBA CECCUU JOKHBI pACCMATPUBATHCS KaK HEKOPPEKTHBIC U TAKUE, KOTOPHIC IPUBOJIAT K OIIHUOKE.

Pexomennyercs nepen ornpaskoii Logout (5) cooOuieHust yoeauThes B TOM, YTO HU OJHO COOOIIEHHE HE TIOTEPSHO U He pomyiieHo. J{is aToro
WHULIUATOP 3aKPBITHS ceccuM oTmpaniisieT coodmenue Test Request (1) u xxaet orBetHoro Heartbeat (0) cooOmienus.

Ilepen TeMm, Kak pa3opBaTh COCIMHEHHE, HHHIIMATOP 3aBEPIICHHS CECCHM JOJDKEH MMOM0XKIarh moarsepskaaromee Logout (5) coobmienune ot
aKIenTopa. ITo JaeT BO3MOYKHOCTb aKIIENITOPY YOEAUThCS B OTCYTCTBHH MOTEPH COOOIICHHUI WK BBIMOJHHUTD 3aPOC MEPEOTHPABKH MPOIYIIECHHBIX
coobIIeHwui, eciii 3T0 HeoOxoaumo. Ceccust TakKe MOXKET ObITh 3aBEpIICHA, €CIIM Yepe3 COOTBETCTBYIOMIMI MEPHO BPEMEHH aKIEITOP HE MPHCIIA
otBeT Ha Logout (5) coobrenue.

[Tocne ormpasku Logout (5) cooGuieHus, WHUIMATOP 3aBEPIICHUS CECCHU HE TOJDKEH IOCHUIATh HHKAKOTO COOOIICHHUS TOKa aKIEenTop
3aBEpIICHUS CECCUU HE MOIPOCHUII 3TO C/IeNaTh mocpeacTBoM coobieHus Resend Request (2).

I'IepeyCTaHOBKa ceccumn nocre cbos

HNmeroT MecTo CJICAYIOMHUE MCXaHU3MBI IEPCYCTAHOBKH CECCUU:

1. Ecnmu mpu paspbeiBe CBS3M HE MPOM3OMLIO MOTEPU JIOTOB HA CTOPOHE KIMEHTAa, TO JUIsi BOCCTAHOBIICHHS CECCHU M TOJIyYEHHs] COOOIIEHHH,
HAKOIJICHHBIX Ha CepBEpe, PEKOMEHIyeTCs CIeAYIOIIas OCIe10BaTeIbHOCTh JeHCTBUIA:
a. OrtmpaButh Logon (A) coodrenue ¢ mopsiikoBsiM HomepoM (MsgSeqNum (34)), koTopsblii 6osblie Ha 1, 4eM y TOCIIeIHEr0 COOOIIeHHSI
B UCXOJIAIIEM JIOTE;
b. Ecnu B otBet nmonyueno Logon (A) cooduienue ¢ nopsakossiM HomepoM (MsgSeqNum (34)) Oosbitie, 4eM 0KUAaeTCs, TOTAa OTIPABUTh
Ha cepBep Resend Request (2) cooluieHue C yka3aHueM Iuana3oHa MOpsAKOBBIX HOMEPOB OTEPSHHBIX COOOIICHHUIA.
C. CepBep OTHpPaBUT KIIMEHTY BCE COOOIICHNS U3 YKA3aHHOTO JTMaIa30Ha IMOPSIKOBBIX HOMEPOB U MPOJIOKUT HOPMAIBHYIO paboTy.
2. [Tpy BOBHUKHOBEHUHU CEPbE3HOMN OLIMOKH, MPUBOASAIIECH K YACTUYHOW MIJIM MTOJTHOM MOTepe KIMEHTOM JIOTOB, PEKOMEHIyeTCs UCII0JIb30BaTh OJJUH
U3 CIIEAYIOIINUX CITIOCOOOB BOCCTAHOBJICHUS CECCUU:
a. 1 crioco®:
I Otnpasuth Logon (A) coobmienue, B koropom MsgSeqNum (34) = 1 u ResetSeqNumFlag (141) ="Y";
ii. [Tocse ycTaHOBICHHS CECCHU 3alIPOCHTh CTATyC BCEX MHTEPECYIOIINX 3asBOK coobmenrem Order Status Request (H);
b. 2 cnoco0:

I. Otnpasuth Logon (A) coobmienue, B koropom MsgSeqNum (34) = 1;
ii. Ecmu B orBer momyueno Logout (5) coobmienne ¢ Text (58) = “MsgSeqNum too low, expecting X but received Y”, Torna
ormpasuth Logon (A) coobrenue, B koropom MsgSegNum (34) = X,



iii. OtmpaBuTh Ha cepBep coobiieHre Resend Request ¢ ykazanueM auana3oHa HOPsIKOBBIX HOMEPOB OTEPSIHHBIX COOOIICHUIA.
iv. CepBep OTIPaBHUT KJIMEHTY BCE COOOIICHMS W3 YKAa3aHHOTO AMANa30Ha MOPSAKOBBIX HOMEPOB U MPOJOJDKHT HOPMAIbHYIO
pabory.

Jlsis mosydeHus: HHPOPMAIIMU O CTaTycaxX OTJCIbHBIX 3agBOK PEKOMEHIYETCsS OTIpaBIATh Ha cepBep coobrienus tuma Order Status Request ¢
ykazanueM ux Homepos ClrOrdID umm OrderlD.



5.Co0011eHMsI OT KJIMEHTA K CepBepy

Order Status Request (H)

Cooo6mienune Order Status Request (H) ucrnionb3yercs uist 3anpoca TEKyIIEero CTaryca 3asBKH.

<I'pynma «Header»> (0] Tun coobmenus = 'H'
37 OrderID O* | String Wnentudukarop 3asBKH, CTATyC KOTOPO# 3anpaiiiBaeTcs
11 | ClOrdID H* | String (20) IIpousBonbHas CTpoKa (MakcuMmaibHas qiuHa — 20

CUMBOJIOB). Tar 00s13aTeNeH Mo cTaHaapTy mpoTokoia FIX
4.4, omHAKO MOTyYeHHEe MH(POPMAIMHK O CTATyCE 3asIBKH IO
MOJTb30BATENILCKOMY HIICHTU(HUKATOPY 3asBKH HE

noanepkuBaercs MOEX.
54 | Side O | char '1" (ITokymka) Hanpasnenue 3asBku
2" (IIpopaxa
55 | Symbol O | String (12) Kon/a66peBuaTypa 1ieHHoi Oymaru. B ero kauectee

HCIIOJIB3YETCsL BHyTpeHHI/Iﬁ

uaeHTU(GHUKaTop HUHAHCOBOrO HHCTpyMeHTa Ha MOEX
(SECCODE).

<I'pynna «Trailer»> (0]

New Order Single (D)

Coo6menune New Order - Single (D) ucronbs3yercst A1s pa3MEIIeHUs] HOBOW 3asBKH.
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<I'pynma «Header»>

Tun cooOwenus = 'D'

11

ClOrdID

O*

String (20)

YHUKaIBHBIH M0JIb30BaTENbCKUI NACHTU(DHUKATOP 3as1BKH,
YCTaHOBJIEHHBIN TOPTYIOLIEN OpraHu3anuei min
HMHBECTOPOM, HHTEPECHI KOTOPOT'O MPEACTABISET
HOCpeAHUYECKAsl OPTraHU3allKs.

[Tpumeyanue: cogepKUMOE ITOTO MOJIs 3aHOCUTCA B T0JIE
BROKERREF 3asBku B Tabauuax Toprosoit Cucremsl.
YTounsiite y cBoero Opokepa hopmar JaHHOTO TTOJIS B
COOTBETCTBHH C IIPpaBUIIaMH OpoKepa.

1

Account

O*

String (12)

ToproBbii CUET, B CYET KOTOPOTO OJAETCS 3asBKA.

<I'pynna «Parties»>

CropoHsl 3a1BKH. OOBIYHO CONEPKUT KOJ KIIHEHTA.

OTcyTCTBHE IPYMITB TPAKTYETCsl KaK HAMEPEHHE ITOCTaBUTh
3asBKY OT IMCHH (PMPMBI.

Ipumeuanue: CremyeT nepeaaBath KOJ KIHEHTA TOIBKO IS
KJIMEHTCKUX c4eToB Opokepa. Ko knnenTa mist
coOCTBEHHOT0 cyeTa Opokepa OyneT NPOUTHOPUPOBaH
TOPrOBOIl CHCTEMOI1 U He OyJeT nepeaH B COOOLICHHAX
Execution Report, kpome nepBoro COOOIICHHUs IS 3TOM
3asBKH.

38

OrderQty

O*

Qty(10)

OObeM 3asIBKH HUITH CICJIKH, BBIpa)KeHHI:Iﬁ B JIOTax.

<I'pynna «Instrument»>

B cocras rpymmsr Bxoaut mone Symbol (55), unentudukarop
(hMHAHCOBOTO MHCTpYMEHTA. B kadecTBe uaeHTH(PUKATOpa
¢unaHCcOBOTO MHCTpYMeHTa ucnonb3yeTcss SECCODE*. FIX
cepBep MpoBePSIET, YTO KOMOMHAIHSA mmoJiel 336 u 55
YKa3blBalOT Ha CYLIECTBYIOIUNA HHCTpYMEHT. Eciin
COOTBETCTBHS HE HAlJICHO, TO 3asBKa OTBEPraercs C
coobuieHrem 06 ommbdke Unknown Security

40

OrdType

char

'2' (JIumutHas)

44

Price

Price (9)

I_[eHa 3asABKU, UCHIOJIL3YCTCS IJI JIMMUTHOM 3asBKH.
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MaxkcumaibHas JarHa 3Toro moist — 10 cMMBOJIOB, BKIIOYast
CHMBOJI ACCATUYHOMN TOUKHU. 3asIBKH C IICHOM, HE
COOTBETCTBYIOIIEH MUHIMAaJIbHOMY ATy IICHBL,
OTBEPTraroTCs.

54 | Side O | char '1" (Iokymka) Hampasnenne 3as1BKu.
'2' (ITponmaxa
59 TimelnForce O | char '3' (CHATB OCTaTOK) Bpems neilicTBus 3as8BKH, onpeessieT, Kak A0JIro 3asBKa
SIBISETCS NEUCTBUTEIIHLHOM.

60 TransactTime O | UTCTimestamp Bpems popMupOBaHHs 3TOr0 COOOIICHHS.

386 | NoTradingSessions O* | NumInGroup 1 (Bcerma oJMH 3IIEMEHT B TPYIIIC) Kosmuectso 31ementoB B rpymie TradingSessionIDs.
I'pyrina qo/pKHA COepIKaTh OAUH IIEMEHT, HHAYe 3asiBKa
OyZeT OTKJIIOHEHA.

IMpumeuanue: mosst 386 u 336 00pa3yrOT IPYIILY U TOKHBI
CIIEIOBATh B COOOIIEHUH CTPOTO APYT 3a APYTOM, MEXKIY
HMMHU HE JOJDKHO ObITh HUKAKUX JPYIHX HOJEH.

336 | => TradingSessionlD O* | String(4) WnenTtrdukatop TOproeoii ceccuu. B kauecTre
HICHTH()UKATOPA TOPTOBOM CECCHU HCIIOIB3YETCS PEKAM
topros (SECBOARD).

<I'pynna «Trailer»> (0]

Market Data Request (V)

Cooo6menne tuma Market Data Request ucmons3yercs s 3ampoca peIHOYHON HH(OpMAIMHK [T YKa3aHHOTO B COOOMICHUH HHCTpYMeHTa. [Tose
SubscriptionRequestType (263) onpeaenser THM 3anpanInBaeMoii HHOOPMAIIUH.

<I'pynma «Header»> (0] Tun coobmenus = V'
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262

263

264
265
386
336

146

267

269

MDReqID

SubscriptionRequestType

MarketDepth
MDUpdateType
NoTradingSessions

=>TradingSessionID

NoRelatedSym

=> <I['pymma «Instrument»>

NoMDEntryTypes

=> MDEntryType

<I'pynna «Trailer»>

o ©O = O

String

char '0' (CHammIoT 0HOKPATHBIIA)
'1' (CHanmiot + mojm1cka Ha
MOCJIETYFOIITHE)
'2' (OTMeHa TOAMUCKH)

char '0' (Full Book)

char '0' (Full Refresh)
1 (Bceraa oMH 3JIEMEHT B IPYIIIE)

String ‘OTCT’

NumInGroup

NumlInGroup

NumInGroup

char ‘0’ (KoTupoBKH Ha TIOKYTIKY);

‘1’ (KoTupoBKH Ha IPOJAKY);

Vuukaneusiii uaentudukarop Market Data Request
COOOIICHHSI.

Tun 3anpoca Ha MOANHCKY

I'my6una 3anpoca
Omnpeznensier THI PHIHOYHBIX OOHOBICHUI
Konmuectso anemenTtos B rpymme TradingSessionIDs.

Wnertudukarop ToproBoit ceccuul. B kagectse
HIEHTU(HUKATOPA TOPTOBOH CECCHHU HCIIONIB3YETCS PEXIM
toproB (SECBOARD).

KonndecTBo 3ampoiieHHbIX HHCTPYMEHTOB

KonnuecTBo nocienoBareabHOCTEN, 3aIIPOLLIEHHBIX TUIIOB
JIAHHBIX

Tuno PBIHOYHBIX JaHHBIX.


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

6.Co0011eHHsI OT cepBepa KJIUEHTY

Execution Report (8)

Cooomenue Execution Report (8) ucrons3yercst 1jist TOro, 4To0bl:

[ToaTBEpAUTH pa3MeEIICHHE 3asBKH;

OTKJIOHUTB 3aMPOC HAa OCTAHOBKY, a TaK’K€ HEKOPPEKTHBIHN 3alIpOC TEKYIIEro cTaryca 3asBKU;
[IpenoctaBuTh HHPOPMAIIHIO O TEKYILEM CTaTyCe 3asBKH;

[IpenoctaButh HHPOPMAIIHIO O CACTKAX, 3aKJIIOYCHHBIX HA OCHOBE 3a5BKHU;

<I'pynma «Header»>

Tun cooOmmenus = '8'

11

ClordID

String(20)

YHukanbHbii (B Teuenue aus i gaHsoro SenderComplD)
TMOJIb30BATENBLCKUI UIEHTU(HUKATOP ITPUKa3a, B OTBET Ha
KOTOpBIN NpuxoauT ganHeiil Execution Report.

Jliist myOsiuKkaIiue COOBITHI 1O 3asiBKAM — T0JIb30BATEIBCKHUI
HUACHTU(PHUKATOP 3aSBKH.

Ipumeuanue: ClOrdID moxeT ObITh HEYHUKATBHBIM HUITH
comeprath 3HaueHue ‘N/A’, HarpuMep, CIid MM0JIb30BaTe/ b
CO3J1aJl WJIM CHSUI 3asIBKY Y€pe3 CTOPOHHEE IPHIIOKEHHE.

AvgPx

Price

CpenneB3BelIeHHas! LIEHa CAEIIOK 10 3asBKe. Beerna ‘0 mist
MOEX.

Account

O*

String

Toproselii cuer, B cueT KOTOPOIO MOjjaHa 3asiBKa.
CoortserctByer oo ACCOUNT B API nwtroza MICEX
Bridge.

14

CumQty

Qty

HcnonHeHHas 4acTh 3asBKU.




17

31

32

37

38
39

44

54

55

58

ExeclD

LastPx

LastQty

OrderID

OrderQty

OrdStatus

Price

Side

Symbol

Text

O*

String

Price

Qty

String

Qty(10)

Price

Char

String (12)

String

'0" (HoBas/ AKTHBHAS)

'1' (YacTUYIHO MCTIOTHECHA)
2" (McnonmHeHa)

'4' (OrmeneHa/CHsTA)

'8' (OTKIIOHEHA)

'1'\'B' (Ilokymka)

'2'\'S' (Ilpoaxka

VHUKaITBHBIA UASHTHPHUKATOP OTYETA 00 UCIIOTHEHUH 3asBKH
(Execution Report).

[lena sTo¥ (IMOCIETHEH) CACIKH IO TaHHOM 3asBKe. [lome
o0s3arensHOe, eciu ExecType (150) = 'F' (Crenka).

O0ObeM 3as1BKH, BBIP2KEHHBIH B JIOTAX,
NIPOJIaHHBIN/KYTUICHHBI B paMKax 3TOMH (TMocieHel) CleKn
o maHHOM 3asBke. [lone obs3aTensHOE, ecu ExecType
(150) ="F' (Cnenka).

WnerTndukatop 3asBKu, IpUCBaBaeMBbIi TOpProBoit
Cuctemoit MOEX. YHukaseH Bo Bcelf HICTOPHH PHIHKA.

O0BeM 3as1BKH WK COCIIKHU, BBIpa)KeHHLIﬁ B JIOTax.

Tekymuii cTaTyc 3asBKH.

I_[eHa 3asIBKH, UCHIOJIB3YCTCA JI JIMMHUTHOH 3asBKH.
O65[33T€J'ILHO, €CJIM 3aJ1aHO B 3a5BKC.

HaHpaBJ’ICHI/IC 3asBKH. B 3aBUCHMOCTH OT coz[epx(au_[ef/ics[ B
OTYECTC I/IH(l)OpMaHI/II/I, 3HAYCHUA MOT'YT IPUHUMATD
6yKBeHHBIe WJIN YU CJICHHBIC 3HAYCHUS.

Kon/ab0peBraTypa neHHoi Oymaru. B ero kayecrtse
UCTIONB3YeTCsl BHYTPEHHNH HASCHTH(UKATOP (PHHAHCOBOTO
unctpymenra Ha MOEX (SECCODE).

TexkcroBas cTpoka B cBoOotHOM (opmare. Mcrionb3yercst s
JIeTaau3aluy IPUYUHBI OTKJIOHEHHS 3aIIpoca TEKYIEro
cTaryca 3asBKH WJIH pa3MEIIeHHUS 3asBKH.

IIpumeuaHue: B 3TOM CTPOKE IEpeacTcs OTBET siApa
TOpFOBOﬁ CHCTEMBI Ha 3asBKH WUJIA CHATHUS 3asBOK. SI3BIK
OTBETOB YCTAHABJIUBAETCS IIPU PETUCTPALUU I10Ib30BATEIIA.


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

60

150

151

336

103

790

5459

TransactTime

ExecType

LeavesQty

TradingSessionlD

OrdRejReason

OrdStatusReqID

OptionSettIType

<I'pynna «Trailer»>

y*

O*

UTCTimestamp

char

Qty

String

Int

String

String

'0" (Pa3memienue)

'4' (Custue)

'8' (OTKIIOHEHHE HEKOPPEKTHOM 3asBKH)
'F' (Cnenka)

'I' (Cratyc 3as1BKH)

‘OTCT?

2 ( Topru Ha IIIOMIAJIKE 3aKPHITHI )
3 ( [peBbIiIeH TUMHAT 3a5BKH )

5 ( HeusBecTHast 3asiBKa )

6 ( dybnukar 3asBKH )

13 ( HexoppeKTHOE KOJIUYECTBO )
15 ( HeusBecTHBI# TOPTOBBIiA CYET )

99 ( Mpyroe )

Ecnu s13bIK yCTaHOBJIEH B pyCCKUH, TO TEKCT IIEPENAETCS B
koxmupoBke WIN 1251.

Bpewmst perucrpanus, CHATHA, OTKa3a B pErHCTPALUH 3aIBKU
WM BpeMsl 3aKJIIOUYEHUs C/IENKH 110 3asBke. O0s3aTesbHOe,
ecint ExecType (150) siBnstercst omaum u3 (‘0°, °4°, <87, ‘F’)".

Tum oT4eTa 00 UCIIOJTHEHUN 3asBKH, KOTOpLIﬁ OITMCBIBACT
HAa3HA4YCHHUE OTUYCTA.

Hewucnonuennas yacts 3asBku. Ecimu OrdStatus (39) = ‘4°
i ‘8’ (T.e. 3asBKa OoJiee HEe aKTHBHA WIIM 0)KUJIAET CHSTHE),
to LeavesQty = 0, unaue LeavesQty = OrderQty — CumQty.

Wnentudukarop Topropoii ceccuu. B kauectse
NIEHTU(HUKATOPA TOPTOBOH CECCHHU MCIIOJIB3YETCS PEXUM
toproB (SECBOARD).

KO,I[ JIIsL I/I,Z[eHTI/I(i)I/IKaLII/II/I IpUYrHa OTKa3a 3asiBKU

YHukaneHbIH naeHTuukarop 3amnpoca Order Status Request
(35=H). ITpucyrctByer ecau 150=I

Kox pacueroB TC MOEX



Market Data Snapshot (W)

Coo0uienne tTuna Market Data Snapshot ucmosns3yercst Uit 0TOOpaXKeHUsI COCTOSHHS CTaKaHa MO 3alPOIICHHBIM
UHCTPYMEHTaM.

<I'pynma «Header»> (0] Tun coobmenus = "W'

55 Symbol 0] String (12) Kon/ab6peBuaTypa neHHo# Oymaru. B ero kayecrtse
UCTIONb3YEeTCS BHYTPSHHUI UACHTUDHUKATOP (PUHAHCOBOTO
uHcTpymenta Ha MOEX (SECCODE).

262 MDReqlID O | String Vuukaneueiii uaentudukarop Market Data Request
COOOIIEHHS, T0 KOTOPOMY IPHIIEN CHAIIIOT.

336 TradingSessionID O* | String ‘OTCT’ Wnentudukarop Topropoii ceccuu. B kauectse
uAeHTU(HHUKATOPA TOPrOBOW CECCHU MCIIONIB3YETCS PEXKUM
toproB (SECBOARD).

268 NoMDEntries NumInGroup KonnuectBo anemenToB B rpynne MDEntryTypes.

=>269 | MDEntryType char ‘0’ (KoTupoBKky Ha NOKYIKY); Tun peIHOYHBIX TaHHBIX.

‘1’ (KoTupoBKHU Ha IPOAAKY);

=>270 | MDEntryPx O | Price Ilena aneMeHTa pHIHOYHBIX JaHHBIX (COOTBETCTBYET
3aJJaHHOMY THITY PIHOYHBIX JAaHHBIX U OTHOCUTCS K
Tekymemy anementy MDEntry).

=>271 | MDEntrySize O | Qty KosmmaectBo nimm 00beM 371eMeHTa PHIHOYHBIX TAaHHBIX

(COOTBETCTBYET 3a/JaHHOMY THITYy PHIHOYHBIX JJAHHBIX U
OTHOCHTCS K TeKymemy >nementy MDEntry).




