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1. BBepgeHue

JIOKYMEHT COIEPIKUT OIUCaHUe COOOIICHUH, 010KOB 1 moJiel mpotokona FIX Bepcun 4.4, ananTHpOBAaHHOTO JUIS UCTIOIB30BAHUS B TOPrOBOM
cucreme MockoBckoit bupxku (nanee — MOEX).

Onucanue untepdeiica 6azupyercs Ha cnenudukanuu nporokoia FIX (Financial Information Exchange, http://www.fixprotocol.org) Bepcuu 4.4;
MPE/III0IaraeTCsl, YTO YUTATEIh YKE 3HAKOM C OCHOBAMH 3TOTO IIPOTOKOJIA.

CucTeMoil NCIOIB3YIOTCS TOJIBKO T€ COOOIIEHUS (TPYIIBI) U UX TOJISL, KOTOPBIE OMUCAHBI B IAaHHOM ITyOJIMYHOM HHTEpdeiice. Cnedyem obpamume
8HUMAHUe, Ymo 1o, npucymcmeayouue 8 cmaHoapme FIX 4.4 (o6azamensHble u He 0b6A3amerbHbie), HO He nepeyucsneHsbl 8 OaHHOM MybauYHOM UHMepdelice,
cuumaromcs Heoba3amesnbHeIMU U U2HOpUpytomea 6upceli. 3HayeHuA nosel, npucymcmayouwue 8 crnucke 0omycmumMblx 3HayeHuli 8 cmaHoapme FIX 4.4, Ho He

OMUCAHHbIE 8 3MOoM OOKYMeHMe, CHUMAOMCEA HEKOPPEKMHbLIMU - COOBLWEHUEe ¢ MAKUMU OaHHbIMU Bydem OmKAOHEHO.
Kaxxnoe coobiienue (rpymnmna) onuceiBaeTcs Tabnuieit. Kaxknas crpoka B Tabnuiie 370 - mojie cooOmeHus (Tpymnibl). J{s kax10To mosst yKa3aHsbl:

. Tag — umcio, KOTOpoe HEMOCPECTBEHHO HcTob3yeTcs npu popmupoanuu FIX coobuienus.
. ITone — mpuBeIeHO UM IOJIs, KOTOPOE He ucroib3yeTcs npu popmupoBanuu FIX cooOrmieHus; BBeACHO /Ui yJ00CTBa, B KAU€CTBE KPATKOTO
onucanus. B nokymentanmu FIX mone moxer ObITh yka3zaHO Kak ¢ HcIoib30BaHueM Tag, Tak u ¢ ucnonb3oBanueM Field name.
o Hanuune — atpulyT 1mosist, KOTOPBI MOKa3bIBaeT, JOKHO JIH MOJIE 00s3aTeIbHO MPUCYTCTBOBATh B COOOIIEHUH.
o «O» - obs13aTenBHOE MOJIE;
«H» - Heobs3aTenpHOE MoIIe;
«Y» - 00s13aTeNIbHOE TPU ONPEETICHHOM YCIOBHH.
«O*y» - obszarensHOe nosie At MOEX, Ho HeoOs13aTenbHOE Mo cTanaapTy npotokona FIX 4.4;
«H*y» - neobszarenpHoe nose st MOEX, Ho 06s13aTenbHOE WK YCIOBHO 00s3aTeIbHOE Mo cTanAapTy nportokoina FIX 4.4;
«Y*y - ycnoBHo oOs3aTensHOE 11t MOEX, HO HeoOs3aTenbHOe 10 cTanaapTy npotokoina FIX 4.4,

© O O O O



) Tun — v mous.

° JlonycTuMeble 3Ha4€HUs — JOTIOJIHUTENbHBIE OTPAHUYECHUS HA THII MOJIA.
° [Ipumeuanue — geTanbHOE ONMCAHKUE TOJISL.
IIpumeyanue:

IMogsi, 3HAYeHNs1 MOJIel B COOOIIEHMSIX, TPYNIIaX, KOTOPbIe BblJeJeHbl KYPCUBOM, ABJAKTCA HecTaHaapTHbIMU s FIX nmporokona
Bepcum 4.4 u BBeeHbl (100aBJienbl) Aiaa agantanun FIX 4.4 nporokosaa k morpeonocrsasm MOEX.

Cepsuc MFIX Transactional cocTouT U3 Tpex pa3/elbHBIX CEPBUCOB:
e TtoproBoro MFIX Trade, mpegHazHaueHHOrO JUIsl BBOAA M OTMEHBI 3asBOK U IOJIYYEHHUS OTYETOB 00 X MCIIOJIHEHUH B OCHOBHBIX PEXKHUMaxX
TOPIOB;
e undpopmannonnoro MFIX Trade Capture, npenqHazHaueHHOTO ISl OTYYESHUST HHPOPMAILIUHU O CIENKaX, BKIIOYas TIEPETOBOPHBIE CICIKH,
caenku PEITO, oT4eThl Ha HCIIOJIHEHUE H KOMIICHCAIMOHHLIC B3HOCHI;
e uHdpopmaunonHoro MFIX Drop Copy, npeaHazHadeHHOTr0 JUis HOJIY4YEeHUs: OTYETOB 00 00paboTKe 3as1BOK U CAEIKaX OCHOBHBIX PEKUMOB
TOPIOB.

Cepsucel MFIX Trade, MFIX Trade Capture u MFIX Drop Copy o6ciay’uBaroTcs pa3HbIMH cepBepaMt (ITapamMeTpbl MOAKIIOUEHHS OTINYAI0TCS
ajzipecaM¥ 1 HOMEpaMu NOPTOB) U PA3IUYAIOTCS MO YPOBHAM JIOCTYITHOCTH HH(OpPMALIMU O IEHCTBUSAX MOJIb30BaTENEH.
e CepBuc MFIX Trade ormpaBiseT MOJb30BATENIO TOJIBKO COOOLIEHHMS O COOBITHSX, CBS3aHHBIX C 3asgBKaMM, IOCTABJICHHBIMH 3THM
10JIb30BATEIIEM.
e Ceprucel MFIX Trade Capture u MFIX Drop Copy npeaocTaBIisiOT MOJIb30BaTE0 HHOOPMAIUIO B COOTBETCTBUHU C TTIOJTHOMOYHSIMHU 3TOTO
nosib3oBarens B Toprosoii cucreme. Hampumep, 1mosib3oBaress ¢ MpaBaMu YIPaBISIOLIETo (GUPMBbL, MOIYYUT COOOIIEHUS O CIEIKaX WIH
3asBKax Bcei (pupMmbl.

1.1. WUctopusa nuameHeHuu

Issue Date Description

1.0 May 25, 2010 MNepBas Bepcmna 4OKYMEHTA

2.0 December 12, 2012 JobasneHa noaaeprka caenok NeperoBopHbIX pexknMmos Topros B cepsuce Trade Capture




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

3.3.1 October 10, 2013 MonpaBKK 1 yTOYHEHMA B lOKyMeHTe. [lobaBneHbl 4oNoIHUTENbHbIE NoAA B cooblieHnax Execution
Report 1 Trade Capture report.
BakHo: gob6asneHa noamep:kka coobuieHnsa Order Cancel/Replace ana nsmeHeHnsa napameTpos
3aABKM.

3.3.2 October 23, 2013 3anpeLLeHo UCNonab3oBaTb cumBon ‘# Kak nepsbli cumBon B cTpoke nonsa ClOrdID (11) gns
coobuieHnit Tunos Order Cancel Request (35=F) n Order Cancel Replace Request (35=G).
Mpw Hannumm cumeona ‘#' B Hauyane cTpoku nona 11 NnpuKasbl Ha CHATUE N USMEHEHWE 3aABKK byayT
OTBEpPraTbCA C OTNPABKOM OTBETHOIO coobLueHuns Tuna Reject (35=3).
Bbl MoXKeTe MCNonb30BaTb 3TOT CMMBOA B JIODObIX APYrMX MO3ULMAX STON CTPOKM, KPOMe Camoit
nepBso.

3.3.3 November 1, 2013 [JobaBnieHbl yTOYHEHUA K OMMCAHMIO OTK/IMKA cucTembl Ha npukasbl Order Cancel Request u Order
Cancel Replace request.
Job6asneHbl KommeHTapum B pasgenbl Order Cancel Request, Order Cancel Replace request,
Execution report, Cancel Reject.

334 January 24, 2014 O6HoBneHo onucaHue Order Cancel Replace Request u onucaHbl pasnnumsa B 06paboTke aToro

NPuUKasa Ha d)OH,CI,OBOM M BaZIlOTHOM PblHKax.
M3meHeHO onucaHue 06p360TKM PbIHOYHbIX 3aABOK B ayKLUMOHE 3aKpbITUA

B Trade Capture report gobasneHo HoBoe none CalculatedCcylLastQty (1056), 3HaueHMe KOTOpPOro
MOKa3blBaeT KOIMYECTBO LieHHbIX Bymar B caesike, B eAMHULAX MHCTPYMEHTA. [1nA BaAOTHOrO pbIHKA
— 06beM cAeIKN B BANKOTE MHCTPYMEHTA.




3.3.5

March 12, 2014

B coobuweHunn Execution Report gobasneHo none MDEntrylD (278), B KOTOpom YyKa3sbiBaeTcs
ny6anYHbIA ngeHTUdUKaTop 3aaskM MDEntrylD (278) B noTOKax 06€3/1MYEHHbIX aKTUBHbIX 3asiBOK
(Order List Refresh / Snapshot) cepsuca FAST udp multicast marketdata. JaHHoe nosne nossonser
NAEHTUPULMPOBATL COOCTBEHHbDIE 3a8BKM B KaHa/1ax nepesayn pbiHOYHOM MHGOPMaL UK.

B coobuweHus Order Cancel Reject, Order Mass Cancel Report, Execution Report (rejected)
nobasneHbl nons TransactTime (60) u OrigTime (9412), yKasbiBalollmMe BpeMs Hauyana 06paboTku
A4POM TOPTroBOW CUCTEMbI 3aMNPOCa, KOTOPbIW NPUBEN K OTNPaBKE 3TUX COOBLIEHMIA.

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

3.3.6

April 1, 2014

UcnpasneHo owmnboyHoe TpeboBaHMe 06s3aTeNbHO yKasbiBaTb none OrigClOrdID (41) B 3anpocax
Order Cancel Request n Order Cancel Replace Request.

B Execution Report u Trade Capture Report gobasneHo none ParentlD (9580), yKasbiBatollee Ha
HoMmep BUTPUHHOM caenkn PEMO unm BantoTHo SWAP caenkm gna conpsi*KeHHbIX C HeW cnoT-
CAEeNoK.

YTOoYHeHbl popMaTbl COOOLLEHMI MPU CHATMM OCTaTKa YaCTMUYHO MCMOJIHEHHOM 3asABKU NPWU OTKase B
ncnonHeHun npukasa Order Cancel Replace

Ob6paboTtka Order Cancel Replace Ha BantoTHOM U GOHAOBOM pbIHKAx ByaeT NpPou3BoAUTLCA MO
0AMHAKOBbIM Npasuaam, ¢ ucnosbzosaHmem nons CancelOrigOnReject (9619)=Y / N

3.3.7

May 13,2014

B MFIX Transactional BaftoTHOro pbiHKa BHECEHbI CeAYIOWNE N3MEHEHUA:

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




September 12, 2014

MN3meHeHa nornka nonydenns B Execution Report (8) taros 11 u 41 npu cHATUK/U3MEHEHUU
3aABKKU: 06a Tera Noay4mT TONbKO NAEHTUPUKATOP NOCTABMBLLMI 3aABKY, NPU YCAOBUU, YTO
caM e ee cHAN/M3MeHnn. B npoTMBHOM ciydyae B Execution Report (8) npuaet Tonbko 11-i
Ter pasHbIi 11-my Tary n3 coobLeHMA 0 NOCTaHOBKE 3aABKM Ha CHATUE/U3MeHeHMe.

Mpy CHATUKM 3a8BKKU, NO KOTOPOM Bonee He OXKMAAETCA OTYETOB MO CAe/IKam, COobLLeHNn
ExecType (150) =6 B Execution Report (8) He byaerT.

4.0

March 25, 2015

dyHKumA Cancel On Disconnect (COD) BkntoYeHa A/1A 3aperMcTpPUpPoBaHHbIX NONb30BaTe el
Ha Ba/IlOTHOM PbIHKE TO/NbKO B pexume BKJ1. Hanuume Tera 6867 B coobuieHmm Logon (A)
He BAMAET Ha pexxum ceparca COD BK//BbIKA.

M3 coobuieHmsa Execution Report (8) / Trade for MFIX Trade service c aHBapa 2015 r.
yaanawTca caeayolume nons: Commission (12), CommType (13), NoMiscFees (136),
MiscFeeAmt (137) n MiscFeeType (139). 3Tn noaa AOCTYMHbI B COOTBETCTBUM C NpaBamMu
nonb3osartesna cepsucos MFIX Trade Capture n MFIX Drop Copy.

[JobaBneHo HoBoe 3HauyeHue Tera TradingSessionSubID (625)= 'S' ana o6o3HauyeHwun
nepuvoaa aykuMoHa oTKpbITMA. 3HadyeHue TradingSessionSublID (625) = ‘OPEN’ o6HoBeHO U
o0603HayvaeT nepmog, oTKpPbITUA

MpaBuna ana 3aaBoK «[MOMHOCTbIO MAM OTKAOHUTLY (FOK) n «CHATb ocTtaTok» (I0OC)
NMAEHTUYHbI 415 BASIOTHOTO U GOHAOBOIO PbIHKOB.

HeocTynHbl pbIHOYHbIE 3as1BKM MO CBOM MHCTPYMEHTY (Ba/IlOTHbIN PbIHOK).
McnpasaeHbl oWMOKM B ONMCAaHMM AN5 TUNOB AAHHbIX 41 HEKOTOPbIX NoAei

[o6aBnieHbl NOACHEHUA U PEKOMeH ALK

4.0

September 23, 2015

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




4.1

March 24, 2016

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

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

Ona coenkn PENO c LUK B cepsuce MFIX Trade oTnpaBaatoTca Bce OTYETbI NO BUTPUHHOM
caenke U AByX ee COCTaBHbIM YacTAM (UCnpaBieHne oWnbKM)

Job6aBneHbl NOACHEHNA N PpeKOMeHAaLuMmn

4.5

May 23, 2017

Hosan Bepcua cepsucos MFIX Trade, MFIX Drop Copy, MFIX Trade Capture goctynHa ans
ny6anyHoro tectupoBaHua. OxKuagaemas gaTa Hayasna NPOMbILWIEHHOW 3KCNayaTaumn —
asryct 2017 .

dopmart nons SendingTime field (52) n nona OrigSendingTime (122) nsmeHeH Ha
YYYYMMDD-HH:MM:SS.sss55s. CEKLMA MUKPOCEKYHA, SSS55S BCErga CoaAepXKmT 6 CMMBOIOB.

[obasneHo HoBoe none LastLiquiditylnd (851) B coobuieHuns Tuna Execution Report 1 Trade
Capture Report. 31oT dnar noKasbiBaeT, 3aK/AlOYeHa /i caenka no naccmsHoi (adding
liquidity) mnmM no arpeccuBHon (taking liquidity) 3asBke. MpumeHMMO TOnbKO AnA
CO0bLLEeHNI O caenKax.

[OobasneHo HoBoe none CxIQty (84) B coobuwieHns Tnna Execution Report co craTycom
3aaBok Canceled nam Pending Cancel, n k coobueHuio Order Cancel Reject ana cnyyas
aBTOMATUYECKOrO CHATUA OCTATKa YaCTUYHO UCMOJIHEHHOM 3asiBKM MPU OTKase ee U3MEHUTb
n BKkAtoyeHHoMm ¢dnare CancelOrigOnReject. 3To Nnose Nno3BonseT y3HaTb 06beM CHUMaeMom
3aABKM A0 NONyYeHMA COOBLLEHNIA O cAeNKaX.

[OobasneHo HoBoe none FIX.StipulationValue (6636) B coobuweHus Tmna Trade Capture
Report, yka3sbiBatoLLee Ha cAesKy, B pe3ynbTaTe KOTOpoW Bblia NONOAHEHA BUAMMAA YacTb
3aABKM CO CKPbITbIM KOJIMYECTBOM.

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

Cumeon ‘# He gonyckaeTca B KayecTse nepsoro cumeona nons ClOrdID gns Bcex BXogALwmx
COObLLLEeHNI.




CumBson <Space> (npoben) He AonycKkaeTca B KayecTse nepsoro cumaona noasa ClordID ans
BCEX BXOAALLMX COODLLEHWNINA.

BpemeHa goctaBKM Bxoasawmx coobuweHuit ot FIX gateway go aapa TKC (B oaHy CTOPOHY)
oAuHaKoBbl Ana coobuweHuit Tunos D,F,G.

August 30, 2018

Jo6asneHo none SettlCurrAmt(119) o6bem caenkm no HoOMUHaNY, BbIPaXKeHHbIN B BaNtoTe
HOMWHaNa (To/bko AN GOHAO0BOrO PbIHKA).

4.5.5.

December 14, 2018

Hosas Bepcusa cepsucos MFIX Trade, MFIX Drop Copy, MFIX Trade Capture 6yaet
[OCTynHa gns nybanyHoro TectuposaHua 10 AHBapa 2019 r. Oxunagaemas gata Hadana
NPOMbILW/IEHHOM 3KcnAyaTauum — 4 mapTta 2019 .

Il 34ayeHne nonsa HeartBtint (108) coobuwerns Logon (35=A) OBA3BAHO HaxoauTbCA B
npeaenax ot 1 ao 60 (cekyHa). Mpu 3HauyeHMn nona HeartBtIint BHe 3Toro AManasoHa KAUEHT
noay4mT coobuieHune Tuna Logout (35=5) c TEKCTOBbIM ONMMCAHUEM OLLINOKM.

! Bxoasawme FIX coobuieHun, B KoTopbix nose ClOrdID okaH4YMBaeTca cumBonom npobena,
OTK/IOHSAOTCA C OTNpaBKOM coobuieHns Reject (35=3)

B nosne OrigTime (9412) Bceraa nepeaaetcs 6 3HaYaWmnx unop.
Mpw cHATMM 3as8BKK No BupkeBomy Homepy (37) yepes FIX ceccuio, 0TMYalOLLYIOCA OT ceccuu, B
KOTOpOW Bblnla NOCTaB/ieHa 3aAaBKa, B oTBeTe Execution Report ctaHoBATCA He0bsA3aTEIbHBLIMU U
MOTyYT OTCYTCTBOBATb C/ieAytoLLMe NONs:

o bnok noneit “Instrument”

o Side (54)

o Account (1)

o LeavesQty (151)
o CumQty (14)

o AvgPx(6)

MpY CHATUM YaCTUYHO UCNONHEHHOM 3aABKKM coobuieHune Execution Report / Pending Cancel
(150=6) He ByaeT oTnpasaaTbea nepea Execution Report / Canceled (150=4) 8 cayuae, ecnu




K MOMEHTY CHATMA 3anABKM BCE COODOLEHMA O CAeNKax Mo 3TOW 3anaBKe Yyxke Oblan
OTNpas/eHbl.

e B coobuweHua Execution Report, Order Mass Cancel Report nan Order Cancel Reject ana
OTBETOB Ha Bxoasuwme coobuweHuns Tuna 35=D, G, F, g aobaBneHo HeobA3aTelbHOE NoJie
RequestTime (5979), KoTopoe COAEPXHKMT 3HAYEHWE BPEMEHU MNOJyYEHUA BXOAALLETO
CcoObWEHNA MO JIOKaNbHbIM 4Yacam cepBepa FIX gateway B ¢opmate YYYYMMDD-
HH:MM:SS.ssssss.

1.2. BaxHasa peKkoMeHAauus paspaboTymkKam:

B oTnenpHBIX ciiydasx B cOOOLIECHHS cepBepa MOTYT 06€3 I0CTaTOYHOTO BPEMEHH Ha yBEJIOMIICHHE J00aBISTHCSI HEOOsI3aTENIbHBIE MOJIS, HE SBISIONIHeCS
HEOOXOTUMBIMHU TS OOJIBIITMHCTBA KIIMEHTOB. HacTOATETbHO PEKOMEHIYETCSI POCKTHPOBATH KIIMEHTCKHUE MTPHIIOKEHUS TaK, 9TOOBI OHU 0e3 cOoeB
MOTJIM HTHOPHUPOBATH TOJISI COOOIIEHUH cepBepa, CMBICT KOTOPBIX MPUI0KEHUIO HEU3BECTCH.

Kak mpumep, moxHo mpuBectu nobdasnenue B Execution Report co caenxoit momnst StipulationValue (6636), yka3piBaromero Ha MPU3HAK CIENKH,
MIPUBOIAIICH K MOMOTHEHUIO BUIUMOTO KOJIMYECTBA COOCTBEHHOM aiicOepr-3asBku. Cwm. Takxke nomst CoverID, CurrencyCode, InstitutionID, ClientAccID,
TradelssueDate, OrigOrderID, no6aBnennsie B Bepcuu 3.3.1.

2. pynnbl nonen

2.1. 3aronoBokK

CraniapTHBIH 3aroJ0BOK, KOTOPBIN JOJKHO COAEPIKATh KaX10€ COOOIICHNUE.
[Tons rpynmsl «3aro0BoK» OnucaHbl B Tadaune 1.
Ta6muua 1
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I[onycran,le SHAYCHUA

IIpumeyanue

8 BeginString String (7) 'FIX.4.4' Onpenenser Ha4aao HOBOTO COOOIICHHS U BEPCHIO MPOTOKOIIA.
Bcerna copeprkut HezammppoBaHHbBIE JaHHBIE, JOJDKHO OBITH MEPBBIM II0JIEM B
COOOIIIEHHY.
9 BodyLength Length JmHa coobuienust. PaccunThIBaeTcst B COOTBETCTBHU CO CTAHAAPTOM.
Bceerna copepikut HezammppoBaHHbIE JaHHBIE, TOJDKHO OBITH BTOPBIM IOJIEM B
COOOILIECHU Y.
35 MsgType String (10) Omnpenensier TaI coodmienus. Beerna comepxuT He3amnppoBaHHbIE JaHHBIE,
JIOJDKHO OBITH TPETHUM IOJIEM B COOOIICHHH.
49 SenderComplID String (12) Wnertuduxatop GUpMBI — OTIPABUTEIS COOOIICHHS.
Bcerna cogepxut Hezamm(poBaHHBIE TaHHBIC.
Ecnu coobmenue ornpasnsercs B MOEX, 3To nose J0KHO colepxKarh
uaenrudukarop noas3osateist (USERID), npucBoenHoe 6pokepy Ha MOEX.
56 TargetComplID String Wnentudukatop GUPMBI — MOTyYaTeIs COOOIICHHS.
Bcera copepixut HezammppoBaHHbBIE JaHHbIE.
Ecnu coobmenne otnpasisercst ¢ MOEX, 3To mose ZoJnKHO coneprkaTh
naeHtrdukarop noas3osaternst (USERID), npucBoenHoe 6pokepy Ha MOEX.
34 MsgSeqNum SeqNum [MopsinkoBeIii HOMEp cOoOOIIEHMSI.
MoskeT OBITh BCTPOCH B OJIOK 3aITU(PPOBAHHBIX TaHHBIX.
43 PossDupFlag Boolean Y' (Bosmoxnoe UneHTH(HKATOD, TOKa3bIBAIOIINHA BO3MOXKHYIO IIOBTOPHYIO IEPECHUIKY
JTyOJIUIPOBaHNUE) COOOIIEHHSI TIO/I TEM K€ MOPSIIKOBEIM HOMEPOM.
N' (ITepBonauanbaass OOs3aTeIBHOE MPH TOBTOPHOMU IIEPECHUIKE COOOIICHHUH.
nepesaya)
97 PossResend Boolean ‘Y’ (Bo3moxnas moBTOpHas ~MHIuKaTOp, MOKA3BIBAIOIINI, YTO COOOMIEHHE MOKET COAEPKaTh HH(POPMAIIHIO,
TIepechlIKa) KOTOpasi ObuIa OTIIPABJIEHa O] IPYTHM HOPSAKOBBIM HOMEPOM.
‘N’ (ITepBonauanbHas
nepenaya)
52 SendingTime UTCTimestamp Bpewms nepenaun coobmenus (BeipaxeHo Bo BpeMeHHo# 30He UTC). ®dopmat nois
YYYYMMDD-HH:MM:SS.ssssss. CEKLMA MUKPOCEKYHA, SSSSSS BCeraa
COAEPKUT 6 CUMBONOB.




ﬂOHyCTI/IM])Ie SHAYCHUA Hpnl\leqanne
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122 OrigSendingTime H UTCTimestamp Hacrosmee/opurnHansHoe BpeMs Iepenadn COOOMIEeHHUs IPH MEPEChIIKE
coo0IeHNH B OTBET Ha 3anpoc o nepechlike (coodmenne Resend Request (2)),
BeipakeHo B UTC ¢dopmare. @opmart nonst YYYYMMDD-HH:MM:SS.ssssss.
CeKuMA MUKPOCEKYHA, SSSSSS BCeraga coaepuTt 6 CUMBOJIOB.
O0s3aTenpHOE, €CIIN COOOIIEHNE IIEPECHIIAETCS B OTBET HA 3aIIPOC O NEPECHUTKE
(coobmenne Resend Request (2)).

2.2. Tpewunep

CranpapTHas KOHLIOBKa/Tpeiliiep, KOTOPbI JODKHO COJlepKaTh KaXKa0€e COOOIEHHeE.
[Mons rpynmsl «Tpeiinepy» onucansl B Tadbmuie 2.
Tabnuua 2

JdonycTumble 3HAYEHUS IIpumeuyanue

D
=
=)
=
=
<
o=

10 CheckSum (0] String(3) KonrponbHas cymma coobmenus (3 6aiita). Beerna conepkut HezammdppoBaHHbIE
JTaHHBIE, JOJDKHO OBITH TOCIICAHUM ITOJIEM B COOOIICHHH.

2.3. TIpynna Instrument

I'pynma «Instrument» onpenenser GUHAHCOBBIA HHCTPYMEHT, KOTOPBIA TOPTyeTCs Ha OUpxKe.
[Mons rpynmsl «Instrumenty omucansl B Tadnuie 3.
Ta0muma 3

HOHyCTHMLle 3HAYCHUSA l'lpuMeanue
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55 Symbol (0] String (12) Kon/ab0peBuaTypa 1ieHHON Oymard. B ero kadecTBe HCHOJIB3YETCS BHYTPEHHHN
nnentudukarop ¢puHancoBoro nacrpymenra Ha MOEX (SECCODE).

460 | Product H int '4' (Bamrora) WnentudukaTop, MOKa3pIBAIOMINN K KAKOMY IIPOIYKTY OTHOCHTCS LieHHAs Oymara
(TOJBKO IIsl BATIFOTHOTO PBIHKA).

461 | CFICode H String 'MRCXXX' Tun ¢puHaHCOBOTO MHCTpYMEHTa Mo cTanaapty ISO 10962 (Tonbko it BAIFOTHOTO
PBIHKA).
167 = SecurityType v String 'FXSPOT' (BantoTHbIH cnior); Tun ¢puHAHCOBOTO MHCTPYMEHTA.
'FXSWAP' (Bamtornsiii comn);  [ns 3asBok B pexkume PEIIO c¢ LUK HeoOxommmo yka3aHWE 3TOro HOJS Kak
'FXFWD' (Bamorasrit | 167=REPO, B npoTHBHOM ciry4ae 3asBKa OyZeT OTKJIOHEHA.
dopsap);
'FXBKT' (buBamoTHas
KOp3UHA).

'REPO' (PEIIO ¢ IIK)

2.4. Tpynna Yield Data

I'pynma «Yield Data» onpenenseT 10X0IHOCTh (HHAHCOBOTO HHCTPYMEHTA.
ITons rpynmsl «Yield Datay onucans! B Tabnuie 4.
Tabnuna 4

JdonycTumble 3HAYEHHUS IIpumeuyanue
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236 ‘ Yield ‘ H ‘ Percentage ‘ 3HayeHHE TOXOMHOCTH ISl CACIKHU (TOJBKO /Uit (HOHIOBOTO PHIHKA).

2.5. Tpynna Parties

I'pynna «Parties» ornpenenser CTOPOHbI 3asIBKU WU CIEJIKH, HHPOPMALUSA O KOTOPBIX Mepe1aeTcsi B COOOLICHHH.
JImst KXo W3 CTOPOH CJENKH/3asBKH 0053aTeNbHO JIOJDKHBI OBITH ompeaenieHbl chenyromme mnons: PartylD (448), PartylDSource (447),
PartyRole (452).
e  UYto0bI ompenenuTh Moib3oBatelns (Opokepa, Tpeiaepa), HyKHO 3a71aTh:
PartyID (448) = <upentudukarop noias3oBareisr>, PartyIDSource (447) = ‘D’, PartyRole (452) = “12’;
e YtoOn!I onpenenuts GUpMy, HY’KHO 33/1aTh:
PartyID (448) = <unentuduxarop ¢pupmer>, PartyIDSource (447) = ‘D’, PartyRole (452) = “1’;



e Ur0OBI ONIpeenuTh KINEHTa, HY)KHO 3a1aTh:
PartyID (448) = <kop xnuenta>, PartyIDSource (447) = ‘D’, PartyRole (452) = ‘3’;
e Yro0sI onpenenuts GUPMy-KOHTpareHTa, HyXKHO 331aTh:
PartyID (448) = <unentuduxarop ¢pupmsl-koHTparenta>, PartylDSource (447) = ‘D’, PartyRole (452) = “17".

[Tons rpynmsl «Parties» omnucansl B Tabnuue S.

Tabmuna 5
D
=
= JonmycTumble 3HAYEHUS IIpumeuyanue
]
==
453 | NoPartyID O*  NumlInGroup KonngectBo snementroB B PartylDs rpynme, MHBIMH CIOBaMH — KOJIHYECTBO
CTOPOH.
448 | => PartylD v String (12) Wnentudukarop mwim kox cTopoHsl. O0s3aTeIbHBIN, €CIH OMPENEICH KJIACC/THUIT

WIN UCTOYHMK HieHTHU(HKaTopoB cTtopoH (PartylDSource(447)). Ob6sa3arenbHOE,
€CJIM KOJIM4UecTBO 37eMeHTOB B PartylDs rpymme> 0.
CTOpOHOI1 ClIeNTKN/3asIBKM MOYKET BBICTYIIATh: MOJIb30BaTeNb (Opokep), Opokepckas
(upma, ket Opokepa.
447 | => PartylDSource v char ‘D’ (YactHeiif/criennanbhbiii = Kinace/TUn Wi HMCTOYHMK HIACHTU(GUKATOPOB CTOPOoH. OO0s3aTenbHBIN, eciu
KOJI) ompezeneH uiaeHTudukatop cropoHsl (PartylD (448)) wiam ecnu KOJIMYECTBO
aneMeHTOB B PartylDs rpymme> 0.
Jid kakaoW ONpeeNeHHON CTOPOHBI, MOJIE JOJKHO COAEP’KaTb KOHCTAHTHOE
3HaveHne ‘D’ (YacTHbI/crienuaabHBINA KO).

452 | => PartyRole v int ‘1’ (PupMa-uCIOITHUTEID) Pome wimm THII CTOPOHBI, KOA KOTOpO# ompeneneH B mone PartylD (448).
‘3’ (MUneHtuduKaTop KINEHTA) O06s13aTesIbHOE, CCITH KOJMUYECTBO 31eMeHTOB B PartylDs rpyrmme> 0.
‘12’ (Tpeiinep-UCIIOIHUTEIB) ‘1’ (OupMa-uCHONHUTEINb) — UCHONB3YeTCsl JIst GUPMBI;
‘17’ (dupma-KOHTpATeHT) ‘3> (UpeHtnduxarop KIMEHTa) — HCIOJb3yeTcs /s yKa3aHHs B 3asBKe KoJa
KJIMEHTa,;

‘12’ (Tpeiiaep-NCHONHNATENH) — UCIIONB3YETCS TS TOJTB30BATEI,
‘17’ (Pupma-KOHTpareHT) — HCIONb3yeTcs Ui yKazaHus (upMBI-TapTHEpa,
BBICTYMNAIOIIEH BTOPON CTOPOHOM B CAETIKE.




2.6. T'pynna Commission Data

I'pynna «Commission Datay onpezenser cyMMapHbIii 00beM KOMUCCHH IO CIIENKe, UHPOpMAaIHs 0 KOTOPOH IepeaeTcsi B COOOIICHHUH.
[Mons rpynmsl «Commission Datay onucansl B Tabnuie 6.

Ta0mnuua 6
= JonycTumblie 3HAYEHUSI Ipumeuanune
=
12 Commission H Amt (16,2) Pa3mep komuccny, BEIpasKeHHBIN B pyOIsix (71t OHIOBOTO 1 BAIFOTHOTO PHIHKOB).
[Noye HOCTYMHO B COOTBETCTBUHM C TpaBaMu monbs3oBatens cepsucoB MFIX Trade
Capture u MFIX Drop Copy.
TToste HenocTymHo mis cepeuca MFIX Trade ¢ staBaps 2015
13 CommType H String '3'  (abcomroTHass ~ BeaMYWHA THUI KOMHCCHU.
KOMHUCCUH (cymmapnas | [lome ZOCTYITHO B COOTBETCTBHU C MpaBaMu Mmoib3oBarens cepBrucoB MFIX Trade
BeqimunHa,  BblpakeHHas B Capture mu MFIX Drop Copy
BaJFOTE PACUYCTOB)); ITome menoctymHo st cepBuca MFIX Trade ¢ stsaBaps 2015

‘100’ (BemmuMHA  KOMUCCHH,
B3UMaeMOM  3a  UCIOJHEHHUE

CHEJIKU CPOYHBIM OTUETOM).

2.7. Tpynna Order Qty Data

I'pynma «Order Qty Datay onpenenseT KOIUYECTBO JOTOB 3asIBKH WIH CACIKH, HHOOPMAIIHSI O KOTOPBIX MEePeaacTcsi B COOOIMICHUH.
[Tons rpynmsl «Order Qty Data» onucansl B Tabnuie 7.
Tabnuua 7

JomycTumbie 3HAYECHHSA IIpumeuanune
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38 OrderQty O*  Qty(10) ‘ OO0beM 3asBKHU WM CICIKH, BBIPAXKEHHBIH B JIOTaX.



152 CashOrderQty Oo* | Qty OObeM 3asiBKM B €AMHHUIAX ACHEKHBIX cpencts. [Ipumeuanue: ecnu IpaBumamun
TOProB HE MPEeIyCMOTPEHO 00paTHOE, TOIyCKAeTCs 3al0JIHEHHE TOJIBKO OJTHOTO U3
moneit CashOrderQty (152) mmu OrderQty (38).

2.8. TIpynna TrdRegTimestamps

I'pynmna «TrdRegTimestamps» onpeznenser BpeMs peructpaiuu 3asBku B Toprosoii Cucreme, nHpopmarus 0 KOTOPOH MepeacTcsi B COOOICHUN.
ITons rpynnsl «TrdRegTimestamps» onucansl B Tadnune 8.

Tabnuma 8
= JomycTumple 3HAYEHUS Ipumeuanue
=
768  NoTrdRegTimestam H NumInGroup KomgectBo 3nemenToB B TrdRegTimestamps rpymme.
ps
=> | TrdRegTimestamp Y UTCTimestamp Perynupytoras/Toproasi oTMeTKa BpeMeHH. Hampumep, BpeMs peructpaiuu
769 3asiBKH B TOProBo#t cucreme. OO0s3aTeNbHOE, €CIIM KOJMYECTBO JJIEMCHTOB B
NoTrdRegTimestamps rpymme >0.
=>  TrdRegTimestampT VY Int '2' (Time In) Tunm ormerkm BpemeHw, ompeneneHHod B TrdRegTimestamp(769) mome.
770  ype Obs3aTenbHOE, ecin KoiandecTBo 31eMenToB B NoTrdRegTimestamps rpymme >0.

2.9. TIpynna Financing Details

I'pynma «Financing Details» onpenensier Bpemst peructpanuu 3asBku B Toprooii Cucteme, HHPOpPMAIUI 0 KOTOPOI IepeaaeTcsi B COOOIIECHUH.
[Tons rpynmsr «Financing Details» onrcansl B Tabmmie 9.

TaOmnuma 9

HOHyCTPIMLle 3HAYCHUSA l'lpuMeanue
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916  StartDate H LocalMktDate Jara pacueroB no nepBoi wactu caenku PEIIO, ¢ mepexomom KOHTpOIS Hax
obecrieueHreM OT IMPOJIaBIIa K MOKYIIATEITO (TONBKO /Uit JOHIOBOTO PHIHKA).
917 | EndDate H LocalMktDate Jara pacuetoB mo Bropod uactu cienku PEIIO, ¢ mepexomom KOHTpOIS Haf
00eCIIeYCHUEM OT MOKYMATENS K MPOAaBITy (TONBKO s GOHIOBOTO PHIHKA).

919  DeliveryType H int ‘3’ (Hold In Custody) Tunm pacuera, mpu KOTOpoM obecreueHne (HUHAHCOBOTO HWHCTPYMEHTA
onokupyercst Ha Bpems caenku PEITO (Toxbko mist poHIOBOTO PHIHKA).

2.10. Underlying Instrument

I'pynna «Underlying Instrument» npeaocTaBisieT JOMOJIHUTENbHYO HHPOPMALIUIO O ((MHAHCOBOM UHCTPYMEHTE.
ITons rpynnsl «Underlying Instrument» onucanst B Tabnuue 10.

Tabnuma 10
2]
=
= JonmycTrumble 3HAYEHHUS IIpumeuyanue
<
=
311  UnderlyingSymbol = H String JononnurensHass uH(opManus o (QUHAHCOBOM HWHCTPYMEHTE (TOJIBKO ISt
(hOHIOBOTO PHIHKA).
<Underlying Stipulations>  H (TONBKO 171 POHIOBOTO PHIHKA).

2.11. Underlying Stipulations

I'pynma «Underlying Instrument» mpeaocTaBisieT TOMOTHUTENBHYI0 HHYOPMALIUIO O TUCKOHTAX.
[Mons rpynmsr «Underlying Stipulations» onucans! B Tabmure 11.

Taomuma 11

HOHyCTPIMLle 3HAYCHUSA l'lpuMeanue
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887  NoUnderlyingStips  H NumInGroup KonmuectBo amementoB B rpymme «Underlying Stipulations» (Toimpko mist
(hOHIOBOTO PHIHKA).

888 | UnderlyingStipType VY String Tun nuckonra. Obs3arensHo, ecmum NoUnderlyingStips (887) >0. (Tompko mist
(hoHIOBOTO pHIHKA)
889  UnderlyingStipValu H String 3HaueHHe TUCKOHTA. (TOJIBKO Uil (POHIOBOTO PHIHKA)

(S

3. CoobLeHnsas ceCCMOHHOro YpoBHS

COO6H.[CHI/I$I CCCCUOHHOI'0 YPOBHA HCIIOJB3YIOTCA JId YCTAaHOBJICHHA FIX CeCCUuMr, €€ IMOAACPIKKH, KOHTPOJIA COCTOAHUA COCAMHCHUA U
BO3MOXHOCTb BOCCTAHOBJICHUA CECCUU B CIIydac cOoeB.

3.1. Logon (A)

Coo0l1ienne, MTHULUMUPYIOIIEE WM IMOJITBEPXKAAIOLIEe YCTAaHOBKU cecCHM. J[OJKHO OBITh HEpBBIM COOOIIEHHEM B KaXKAOM IOAKIIOYEHHUU.
Ilepenaercst B 06e croponsl. Ilomst coobmenus Logon (A) onmcansr B Tabnuue 12. IIpu stom, ecimm coobmenue Logon OyneT HEKOPPEKTHBIM, WIH
JIOTHH/TIaposib OyAyT HEBEPHBIMH, CEpBEp HE NPUIUIET HUKAKOIO OTBETa M coeiuMHeHue Oyzaer pasopsaHo. OTBeTHOe coobiieHue Logon B ciyuae
YCIICIITHOM aBTOPH3AINH, KaK IMPABHJIO, IPUXOIUT HE MEHEE UYeM uepe3 5 CeKyH/I. DTO CIelyeT YIUTHIBATh MPH HACTPOMKE BPEMEHH OKUIAHUS OTBETHOTO
Logon’a Ha cTOpOHE KJIMEHTA.

IIpumeuyaHue: He TOMyCKAeTCsl UCTIONIBb30BaHUE o1HOTO U TOro ke SenderComplD Goee ogHOTO pasa, HE3aBUCHMO OT THIIA CEPBHCA.

[IpenocraBnenune cepprca COD npeaycMOTpeHO B IByX peKHMMa: aBTOMaTHUECKOE CHITHE 3asiBOK MPU OTKJIIOUEHUH WK OTEPE COEANHEHHUS C
TC, wn ynpasnsemas aktuBanus COD npu ycranoBke FIX ceccun. B Hacrosee Bpems Ha ypoBHE TOproBoii cucTeMsl MOAIEPKUBAETCS TOIBKO
BapHaHT MPUHYAUTEIBHON aKTUBAIUK 3ToN yciyrn. Tabmmma 12

2]
o0 5
ﬁ E JomycTumble 3HaYeHUS IIpumeuyanue
<
==
<I'pymnna «Header»> o ‘ Tun coobmenns = 'A'
98 EncryptMethod O | int '0' (Her) Meron mmdposanus. Beerna comepxut HezammdppoBaHHBIE JaHHEIE.
Baxmno: [lludposanue He moguepxkubaercs Ha MOEX
108 HeartBtInt O int WHTepBan oXumaHWs TOPrOBBIX cooOIIeHWH mimm cooOmeHuir HeartBeat. Mpu
3HayeHun nona HeartBtint BHe gnanasoHa 1 ... 60 (CEKYHA) KAMEHT nonyuut
coobueHune TMna Logout (35=5) c TeKCTOBbIM ONMCAHUEM OLLUGKM.




e Haanune

ﬂOHyCTI/IMbIe SHAYCHUSA

ITpumeyanue

141 ResetSeqNumFlag Boolean "Y' (Hda) Muaukatop, yKa3pIBAalOUIMHA JOJDKHBI JH 00€ CTOPOHBI COPOCHTH CUYETUHKH
'N' (Het) COOOIICHU.
554 Password O  String ITapons monp3oBatenst. (MakcMmanbHasa gavHa — 8 cMMBOI0B)
* Ha MOEX nosne asnsaetcAa 065A3aTe/IbHbIM K 3amM0OIHEHUIO
925 NewPassword H | String Hoeslili napone 0as SenderComplD(49). (MakcumansHas 0auHa — 8 cumeoso8)
Ecau ucrione3osanoce 3mo none, mo nocnedyrowue ceccuu  OOHHbI
UCrnosnb308amMb YKA3aHHbIU 8 0GHHOM nose nNaposs e nosae 554.
BaxctHo! JlocmynHo monbKo 0ns cepsuca MFIX Trade.
1409  SessionStatus H int ‘0’ (Ceccua akmugHa); Cmamyc 3anpoca Ha CcMeHy napodas. Mcnonedyemca 8 COObWEHUAX,
c2eHepuposaHHbIX cucmemoli 8 omeem Ha Logon(A) 8 kKomopom yKasaH
‘3’ (Hoewlli naposns He NewPassword(925)
yooenemeopsem 3ameyaHue: ecau Ho8bIl Napoab He NpuHAM cucmemoli (cepeep sepHyn 1409=3),
yemaHoBNEHHbIM Tpasunam mo 8 nocnedyroujux ceccuax 8 coobujeHuu Logon e nosne 554 cnedyem
besonacrocmu) ucrnonb308ame npedsidyusull yCnewHo ycmaHo8eHHbIl naposs.
6867  CancelOnDisconnect H  String ‘A’ Cepsuc Cancel on Disconnect (COD) asmomamuyecku cHUMaem 30A6KU
(COD) nonesosamenell npu GOCMUMEHUU BPeMeHHO20 [0po2a HEeaKmMusHOCMU,

OMKAYeHUU uau nomepe coeduHeHus ¢ Topzoeoli cucmemoli, FIX cepsepom,
nomepeli eco pabomocrnocobHocmu.

COD moxem 6bimb ycmaHo8seH npuHyoumenoHo 8 pexcume BK/1 uau BbIK/1 Ha
OCHOBAHUU PACHOPAMCEHUA (HUPMbI-y4ACMHUKA mMOop208 Uuau no 8blbopy Ha
amane asmopu3ayuu.

Ecau cepsuc COD npuHydumenoHO ycmaHoseseH 8 pexcume BK/1 unu BbIK/1:

e [lone 6867 He sausem Ha cepsuc COD. Omeem Ha Logon(A)
b6yoem codepxams 6 Text (58) coobweHue 06 owubke,
€8A3aHHOU C OMKA30M U3MeHUmMs cocmosAHue cepauca COD.

Ecau cepsuc COD ycmaHasnusaemca no evibopy (He noddepxicuseaemca e
Hacmoawee epems):
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e Ecnu none (6867=A) npucymcmesyem 8 coobujeHuu Logon(A),
mo cepsuc COD Aasngemca akmusupo8aHHsiM 00 caedyoue2o
Logon (A)

e  Ecnu none (6867=A) omcymcmayem 8 nepedaHHom Logon (A),
mo cepsuc COD He akmugupyemca

6936 LanguagelD H | String ‘R’ (Pycckuli A3biK) A3bik coobweHuli TC.
B cny4ae ucnonb308aHuUA 3moao nosasa, omeem Ha Logon (A) 6ydem codeprameo
E’ (Ananudickudi A3biK) 8 Text (58) 00HO U3 caedyrowux coobweHud:
"(262) A3biK ycnewHo uameHeH"

"(261) A3bik HeAocmyneH"

"(260) HesepHoili KOO A3bIKa"

<I'pynmna «Trailer»> o

3.2. Logout (5)

Coob1enne, THULIIMUPYIOIIEE WU MOATBEPIKJatollee 3aBEpIICHNE CECCUU.
[Tons coobmenus Logout (5) onucans! B Tabnuiie 13.

)
JomycTuMblie 3HAYCHUS IIpumeuanue
O

<I'pynma «Header»> Tun coobmenus = 'S’

Tabmuua 13

58 Text H String IIpruuHa 3aBeplIEHUS CECCUN.
<I'pynma «Trailer»> ‘ o ‘




3.3. Heartbeat (0)

Coo0Omenne Heartbeat (0) ucrnomnb3yercs 1uist KOHTPOJIS COCTOSIHUSI CO€AMHEHUS.

Ecnu Heartbeat (0) coobmenue nmocsinaercst B otBeT Ha Test Request (1) coobmenue, To B nepoMm - nose TestReqID (112) nomkHo copepxath
unentuduxatop Test Request (1) cooOmienusi, Ha KOTOPOE OHO SIBJISIETCS OTBETOM. DTO MCIIOJIB3YETCs JIJIsl TOTO, UTOOBI ONpeieTuTh siBisieTcs u Heartbeat
(0) coobmenne orBeToM Ha Test Request (1) coobmienue.

[Tons coobmenns Heartbeat (0) onrcansl B Tabnwie 14.

Ta6numa 14
2]
=
= JlomycTHMBIE
= - IIpumeyanue
= 3HAYCHHSA
==
<I'pynma «Headery»> (0] Tun coobmenus = '0'
112 TestReqlD H String Unentuduratop Test Request (1) coobrenus, Ha kotopoe Heartbeat (0) siBisieTcst OTBETOM.
<I'pynma «Trailer»> (0] ‘ ‘

3.4. Test Request (1)

Test Request (1) coobmienne BrI3bIBaeT/MHULIMKpPYET/3amnpamuBaeT Heartbeat (0) cooOmienue ¢ mpoTuBomonoxkHou ctoponbl. Coobmienue Test
Request (1) mpoBepsieT mopsAKOBBEIE HOMEpa MM TpoBepsieT cocTosiHue coenuHenns. Ha Test Request (1) cooOmienne mpoOTHBOIONOKHAS CTOPOHA
otBeuaeT Heartbeat (0) cooOmenuem, B kotopom TestReqlID (112) — unentuduxatop (1) coobmenus. [Tons coobmenus Test Request (1) onucanst B

Tadaune 15.
Tabmuua 15

JonmycTumble 3HAYEHHS Ipumeyanue

(=]
<
& ITone

Hanunuue

Tun coobmenus = '1'
String Wnentnduratop Test Request (1) coodmienus.

<I'pynma «Header»>
112 TestReqlD
<I'pynma «Trailer»>

© OO




3.5. Resend Request (2)

Coo0Omenne Resend Request (2) ucnonbs3yetcst 11si HHUIMUPOBAHUS TOBTOPHOM MEPECHIIKU COOOILIEHUH. DTa GyHKIIUS UCIIONIb3YETCs B CIyYasX,
ecii 00Hapy>KEHO PacXOoKACHUE B MOPSAIKOBBIX HOMEpax COOOIICHH WiTH Kak (pyHKIHs npouecca nHunuanu3anuu. [lons coobmenus Resend Request
(2) ontucansl B Tabuie 16.

Tabmuma 16

o0
& JonmycTumble 3HAYEHHUS Mpumeuyanue

)
=
=
=
=
<
=

<I'pynma «Headery»> (0] ‘ Tun coobmenus = 2!
7 BeginSeqNo (0] SeqNum Howmep nepBoro coo0iieHus, KOTOPOE HYKHO IIOBTOPHO Mepeciarh.
16 EndSeqNo o SeqNum Howmep mociiegaero cooOmeHus, KOTopoe Hy>KHO ITOBTOPHO IIEPECIATh.

Ecnu Hy»HO 3anpoCHTh HOBTOPHYIO IEPECHIIKY OAHOTO COOOMIEHUS, TOTAa
BeginSeqNo (7) = EndSeqNo (16). Ecan Hy>XHO 3alIpOCHTB BCE TOCIIETYIOIINE
cooOImeHns1, HaunHas ¢ oNpeeneHHoro HoMepa, roraa EndSeqNo (16) ='0'
(mmoxa3bIBaeT OECKOHEYHOCTB ).

<I'pynmna «Trailer»> o

3.6. Sequence Reset (4)

Cooobmenue Sequence Reset (4) umeeTt crneayromnime peKuMBbl:
e Pexum 3amonHenus mpo6enoB (ucmonb3yercs noie MsgSeqNum);
e Pexum cOpacbiBanus cueT4ynkoB (rosie MsgSeqNum UrHopupyercs).
Pexxum 3anmomaenus npoodenos (Gap Fill mode) ncronb3yercs kak oTBeT Ha coobmienne Resend Request (2) B cirydae, eciii OJJTHO WITH HECKOJIBLKO
COOOIIEHUH JTOIKHBI OBITH MPOIYIIEHBI TIOTOMY, YTO:
e Ha nmpoTshkeHnH HOPMAaJbHOTO MPOIIecca MOBTOPHOM MOCBUIKH OTIIPABIISIONIAS CTOPOHA MOXKET BBIOPATh «HE OTIPABISATH COOOIICHUS
(HampuMep, eciu 3asBKa HE aKTyalbHa);

e Ha npoTsbkeHHMH HOPMAJIBHOTO TPOIECCa MOBTOPHON MOCBIIKK MPOIYCKAIOTCS HOMEpa aJMUHUCTPATHBHBIX COOOIIEHHI (Hampumep,
Heartbeat (0), Test Request (1)).
GapFillFlag (123) field = "Y" — cBuIeTEBCTBYET O TOM, YTO UCTIOIB3YETCS PEXKHUM 3aIOTHEHHSI POOEIIOB.
Pexxum cOpaceiBanus cueTunkoB (Reset mode) onucan B pa3aene COpoc MOPSIKOBBIX HOMEPOB COOOIICHUH.



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

ITonsa Sequence Reset (4) cooOuienus onvcansl B Tadbnuue 17.

Tabmuna 17

o0
ﬁ Tun JonycTumbie 3HaYeHUS IIpumeuyanne

Hannuue

<I'pymmna «Header»> o Tun coobmenus = '4'

123 GapFillFlag H Boolean Y' (Pexum 3amonHeHus =~ VaeHTH(HUKATOp, KOTOPHIN MOKa3bIBACT JAOJDKHO JiK coodmienue Sequence Reset

npobesioB (ucmosb3yeTcst mojie | (4) 3aMeHsATh/3aMeniaTh aJMHHUCTPATHBHBIC WM COOOIICHUS OW3HEC YpPOBHS,
MsgSeqNum)) KOTOpBIC HE OyIyT MOBTOPHO MEPECHUIATHCS.

'N'  (Pexum  cOpachkiBaHUs

cueTunkoB (mone MsgSeqNum

UTHOPHUPYETCS))

36 NewSeqNo ‘ o ‘ SeqNum HoBbl1ii TOPSAKOBBIN HOMED.

<I'pynma «Trailer»> o

3.7. Reject (3)

[Tepemaercs B 000MX HANpaBICHUSX. YKa3bIBAaeT HA HEBEPHO MEPEAAHHOE WIH HEJOIMYCTHMOE COOOIICHHE CECCHOHHOTO YPOBHS, MIPHIIIE/IICe OT
MIPOTUBONOJIOKHONU CTOPOHBI.
[Tepemaga 3TOTO COOOIIEHUST CUTHAITU3UPYET O CEPhE3HOH OMMOKe B coOmoacHNH crienndukanmu. Hampumep, 0 He3amoTHEHHOM 00s3aTelTbHOM
noie coobmienust. [lons coobmenus Reject (3) onucanst B Tabnuie 18.
Ta6muma 18

I[Ol'[yCTI/lele 3HAYCHUSA HpuMeanne

)
=
=
=
=]
<

=

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

45 RefSeqNum O SeqNum MsgSeqNum (34) oTkinoHsIEMOTO
coo0meHus.

371  RefTagID ‘ H int ‘ Ter HEKOPPEKTHOTO TOJIS.

372 | RefMsgType H String(10) MsgType (35) OTKJIOHSIEMOT'O
coo0IIeHHsI.
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373  SessionRejectReason H int '0' (HekoppeKTHEIH TeT) IIprauHa OTKIIOHEHUS.
'1" (IIpomymieHo 00s3aTEIBHOE TIOJIE)

'2' (Ter He onpeeeH 1Sl COOOIIEHHS TAKOTO THIIA)

'3' (HeomnpeaeaeHHBII TET)

'4' (3naueHHUe I 3TOTO Tera He yKa3aHo)

'5' (YKka3aHO HEKOPPEKTHOE 3HAYCHHUE IJIsl 9TOTO Tera (3HaueHHe BBIXOJIMT 32
JIOITyCTHMBIE TIPEEIIBI))

'6' (HexoppekTHBIN (popMaT ZaHHBIX U 3HAYCHNU )

'7' (IIpo6iemsbl pacm(poBKH)

'8' (IIpobemsbl moAmICH)

'9' (ITpo6remsr ¢ ComplD)

'10" (ITpobaeMbI ¢ MPaBUITBHOCTHIO/TOYHOCTRIO SendingTime)

'11" (HexoppeKTHBIN THIT COOOIICHNS)

'12" (ITpo6aembl mpu Bamumaru XML)

'13' (Ter BcTpeuaeTcst OOIbIIE, YeM OIUH pa3)

'14' (Teru onpeneseHbl He B COOTBETCTBYIOIIEM MOPSIIIKE)

'15" (ITonst rpymmBl ONpeiesieHb! He B COOTBETCTBYIOIIEM MOPSIIKE)

'16' (HempaBMIIEHO paccYMTaHO KOJIMYECTBO 3JIeMeHTOB B Tpyrie (NumInGroup))
'17' (3nauenus mosst, y KoToporo T He "data", COnep>KUT pa3aennTeb)

'99' (Apyroe)

58 Text H String Ctpoka ¢ TeKCTOM,

O6’I)HCH$IIOHII/IM MIpUYUHY OTKasa.

<I'pynma «Trailer»> (0] ‘



4. CepBuc MFIX Trade

4.1. CueHapuu ycTaHOBNeHUA n copoca ceccum

411 YcTaHOBKa coeauHeHus

Jlnst yeranoBku FIX coenunenus ¢ cepepom MFIX Trade FIX-knueHTt moipkeH otnpaBuTh coobmieHue Logon (A), B KOTOPOM yKa3aHbI JIOTHH H
napoib (SenderComplD u Password) k Toprosoit Cucreme. Eciu coobmenue Logon (A) koppekTHoe U ToproBas CrucreMa aBTOpH30BaJIa MOJIb30BATEIIS,
cepBep MFIX Transactional ormpasnser FIX knuenty orBetHoe Logon (A) cooOmienne, kotopoe nmoAaTrBepxkaaeT ycraHoBky FIX coemunenus. Kax
IIpaBUJIO, 3TOT Ipolecc 3aHuMaeT 10 5 cekyHa. [locne atoro akuentop u naunuaTop FIX coennHeHus CHHXpOHU3UPYIOT CBOM COOOIIEHUS IOCPEICTBOM
MIPOBEPKHU MopsAaKoBbIX HOMepoB (MsgSeqNum (34)) mepexn TeM, Kak OTIPaBUTh KaKoe-HUOYAb COOOIICHHE.

Ecimu coobmenne Logon (A) He koppektHoe wiu eciu Toprosas CucremMa HE aBTOpPH30BaJia TMoJib3oBarens, Torma cepsep MFIX
Transactional3akpeiBaeT COeAMHEHUE, HE OTIPABIIASL HUKAKUX OTBETHBIX COOOIICHUH.

IHpumeuanue:

Kaotcowtit noeswtii mopzoewtit 0env FIX knuenm oonxncen omnpagname cooouienue Logon (A) ¢ nopaokoevim nomepom 1. Kasxcowlit paz npu
noemopnom nookarouenuu K cepeepy MFIX Transactional ¢ meuenue ousa FIX knuenm donscen omnpaename coooujenue Logon (A) ¢ nopaokoevim
HOMepom, Komopulil 0o1buie na 1, uem y nocieonezo cooouenus 6 UCXo0auem ioze.

Ecnu FIX knuenm nowiném cepeepy cooouienue Logon (A) ¢ prazom ResetSeqNumFlag="Y’, mo on ne nonyuum omuemut Execution Report
(8), omnocawuecsa Kk coobimuam, npouzouLeOUIUM 00 YCMAHOGIEHUA CECCUU.

4.1.2 MexaHu3M nepeoTnpaBKu COOOLEHNI

B npouecce nHMnuanu3anuy wiv nocie toro, kak FIX coenunenune ObU10 HE0XKUIAHHO Pa30pBaHO, MOKET BOSHUKHYTh CUTYallMs, KOT/1a OJIHA U3
cropoH (uiu cepBep MFIX Transactional nnu FIX kineHT) nmosyyaet cooO1eHue, y KOTOpOro HOpsiAKOBbIM HoMep 0oJblie, yeM okuaaercs. OkugaeMbiM
MOPSAIKOBBIM HOMEPOM BXOJSIIETO0 COOOIIEHUS CUMTAETCS TaKOM, KOTOpBIA OoJbIie Ha 1, 4yeM y MmocieAHero cooOIeHus BO BXosmieM jore. B atom
cllyyae CTOpOHa, MOJIyYUBIIIas TAKOE COOOLIECHHE JIOJKHA HHUIIUMPOBATh MEXaHU3M IIEPEOTIPaBKH, OTIpaBuB coobmenne Resend Request (2), B koropom
JOJKeH OBITh yKa3zaH JMamna3oH MOPSAIKOBBIX HOMEpOB mpomyiieHHbIX coobmenuit (BeginSeqNo, EndSeqNo). Hampumep, mopsakoBbiii Homep
nociuenHero noxydeHHoro FIX kiaueHToM cooOIeHus 10 MoTepu CBA3M POBHO 5, a mociie BoccTaHoBNeHHs cBsi3H, cepBep MFIX Transactional mpucnan
coolmieHue ¢ mopsAakoBsIM HOMepoM 10. I1o 3HauuT, uro FIX knueHT nponmyctmir/morepsii ¢ 6 o 9 coodmenus. s momydenus 3tux coodmennii FIX
KJIMEHT JoJbKeH chopmupoBath Resend Request (2) coobmenue ¢ BeginSeqNo (7) = 6 u EndSeqNo (16) =9.



Ecnu oxgna U3 CTOpOH moiiydnsia cOOOILEHHE C YCTaHOBJICHHBIM WM He3anoidHeHHbIM ¢iarom PossDupFlag, y koToporo mopsakoBblii HOMep
MEHBILIE, YeM OXXHIAEeTCs, TO 3TO CBUJAETEIBLCTBYET O CEPbe3HOH omuOKe. B 3TOM ciydae peKOMEHIYeTCsl 3aKpBhITh CECCHIO M 00paTUThCs K
aJIMUHHUCTPATOPY.

41.3 MpoBepka cocTtosaHuna FIX coeanHeHunn

CooOmenne Heartbeat (0) ucnonb3yercs ayis monutopunra craryca FIX coeguHenust u ompezaeneHus mpoOenoB B MOPSAKOBBIX HOMepax
COOOIIIeHUH, HAIIPUMED, B CIIy4ae MOTEPU BXOASIINX CO00IIeH. B mepro HeakTuBHOCTH, T.€. eciiv B FIX ceccun He ObLTO OTIIPABICHO HUKAKUX JAHHBIX
Ha MPOTSHKEHUH omnpeaeneHHoro unrepBana Bpemenu (HeartBtlnt (108), 3amannoro B cekynaax), To FIX mpunoxkenue dbopmupyer U oTHpaBiseT
MIPOTHBOIOJIOXKHON CTOpoHEe coobmenne tuna Heartbeat (0), uroObl mpoBepuTh cTaryc coenuHeHHsA. [IpoMexyToK BpeMeHH, 4epe3 KOTOPHI
nepuoanuecku popmupyetcs Heartbeat (0) coobmenue, onpenensercs FIX kianentom B Logon (A) coobmenuu (mone HeartBtInt (108)). ITpu atom MFIX
Transactional momken ckonmpoBath 3HaueHue HeartBtInt (108) mons ¢ Logon (A) coobmieHus U BepHYTh ero B oTBeTHOM Logon (A) coobmeHnn. 910
3HAYUT, YTO HHUIUATOP U AKLENTOP CECCUU JI0JKHBI MCI0JIb30BaTh OJIHO U TO e 3HaueHue HeartBtInt (108).

Ecnmu unnnmatopy Heartbeat (0) cooOieHust He MPUXOAUT B OTBET HU OJIHO COOOIIEHHE HA MPOTSHKEHUU OIPEICIIEHHOTO MMPOMEKYTKA BPEMEHH
(HeartBtInt (108), 3amanHoro0 B cekyHaax + "HEKOTOpOE MpUeMIIeMOe BpeMs Tiepenadn'), Toraa OH A0/bkeH copmupoBath Test Request (1) coobuienue.
Ecmu u Ha Test Request (1) cooOmieHne He MOy4eH OTBET B TEUCHHE OlperesieHHoro nepuoja Bpemenu (HeartBtint (108), 3amanHoro B cekyHmax +
"HEKOTOpOE MpHeMIIEMOe BpeMs Tiepeaun'’), Torja CUUTAeTC s, YTO COCTUHEHHUE MOTEPSHO M HY)KHO TIPEIINPUHUMATH BOCCTAHOBIISIIOIINE MEPHI.

4.1.4 CO6poc nopsaaKkoBbIX HOMEPOB COOOLEHUN

Kaxnpiii nens nepen Hayanom toprosoro a1 MOEX aBTroMaTuuecku cOpaceiBaeT MOPSAKOBbIE HOMEPA COOOLIEHUI. DTO 3HAYUT, UTO KaxAbIi
HOBBIN JIEHb MOPSIIKOBbIE HOMEPA COOOIIEHUI HAaYMHAIOTCS ¢ 1.

B teuenue toprosoro nHs FIX kiueHT MoxeT 3anpocuTh cOpoc MOpsAKOBBIX HOMEPOB coobienuit (MsgSeqNum (34)) ¢ moMoI1ipio cooOeHus
Logon (A) ¢ ycranoBienHsiM ¢iaroM ResetSeqNumFlag (ResetSeqNumFlag = Y). Pekomenyercst nepen cOpocoM MopsiKOBBIX HOMEPOB OTHPABUTH
coobmienue Test Request (1) u noxxnatecs orBeTHOro Heartbeat (0) coobmieHus. To BBHITTOIHIETCS MHHUIIMATOPOM JIJISl TOTO, YTOOBI YOSIUTHCS B TOM, UTO
OH TOJTyYMJI BCE OTIPABJICHHBIE €My COOOIIEHHUS, T.€. HU OJJHO cooOuieHus He npomnyieHo. [Tocne momyuenus orBetHoro Heartbeat (0) cooOmenus FIX
KJIIMEHT OoTnpaBisieT coodmenne Logon (A) B 3Ty xe ceccuto ¢ MsgSeqNum (34) = 1 u ResetSeqNumFlag (141) ='Y'. MFIX Transactional gomxen
OTBETUTH TakuM ke coodmmennem Logon (A) ¢ MsgSeqNum (34) = 1 u ResetSeqNumFlag (141) = "Y'". [Tocie 3Toro cOpoc MOPSAKOBBIX HOMEPOB
CUMTAETCs YCHEIIHO 3aBEPIIEHHBIM M KaXK0€ MOCIeAyIoIIee COOOIeHNE OT JIto00H U3 CTOPOH OyJeT UMETh MOPSAIKOBBII HOMEp 2.

Ha npotsbxkenun toproBoro nusi, B ciydae, ecniu MFIX Transactional He MOXeT KOPPEKTHO MOBTOPHO OTIPABUTH MPOITYIIEHHbIE KIMEHTOM
cooOmieHusi B orBeT Ha Resend Request (2) coobuienue, Hanpumep, B ciiy4yae, €CJId MPOU30MIes cO0il 1 HEKOTOPbIE MOTEPSHHBIE COOOIIEHUS HEb3s



BoccTaHOBUTH, Torna MFIX Transactional mpemyiaraet yBeqInuuTh MOPSIKOBBIA HOMEP COOOIIECHUH (C BO3MOXKHOM MOTEPEH TaHHBIX) U TMPOJIOJDKUTD C
Hero, T.e. hopmupyet coodmenne Sequence Reset (4) ¢ GapFillFlag (123) = N (Sequence Reset) u NewSeqNo (36) = <HOBBII MOPSIAKOBBIN HOMEP™.

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

Transactional u ewe ne 0ocmaenennvie coodouienus He 6y0ym 00CmaeneHvl KiueHny.

4.1.5 3aBepuieHue FIX ceccun

KoppekThabim 3aBepiienremM/3akpbitueM FIX ceccun cunraercs oomen Logout (5) cooOmeHnssMu Mex 1y HHUIIMATOPOM M akientopom. [pyrue
CTIOCOOBI 3aKPBITHS/00PhIBA CECCUU JOJDKHBI PACCMATPUBATHCSA KaK HEKOPPEKTHBIE U TaKHe, KOTOPhIE IPUBOIAT K OIIHOKE.

Pexomennyercs nepen ornpaskoii Logout (5) cooOmieHust yOeIuThCsi B TOM, YTO HH OJIHO COOOIIEHHE HE TIOTEPSIHO M HE TpoIrylneHo. J{iis 3Toro
WHUIMATOP 3aKPBITUS ceccur oTpanisieT coodmenue Test Request (1) u xaer orBeTHoro Heartbeat (0) cooOmienHwus.

[lepen Tem, kak pa3opBaTh COCAMHEHUE, WHHUIIMATOP 3aBEPIICHUS CECCHM JOJDKEH IMOA0XKIATh moAaTBepkatoriee Logout (5) coobmenue ot
aKuenTopa. JTo JaeT BO3MOXKHOCTh aKLENTOPYy yOEAUTHCS B OTCYTCTBHUHM IOTEPH COOOLIEHUI WIIM BBIIOJHUThH 3aIPOC MEPEOTHPABKU MPOMYILEHHBIX
coo01IeHui, eciu 3To HeoOxoaumMo. Ceccus Takke MOXKET ObITh 3aBepIIIeHa, €CITU Yepe3 COOTBETCTBYIOIINI MTEPHO/I BPEMEHH aKIENTOP HE MPHUCIIal OTBET
Ha Logout (5) coobmienue.

[Tocne otmpaBku Logout (5) cooOrieHusi, MHUIIMATOP 3aBEPIICHUS CECCHH HE JODKEH IMOChUIaTh HUKAKOTO COOOIICHMs TOKa aKIEnTop
3aBEPILCHUS CECCHH HE MOMPOCHII 3TO clieNaTh mocpeacTBoM coodmeHus Resend Request (2).

4.1.6 MNepeycTaHoBKa ceccum nocne co6on

HmeroT MecTo clieyrome MeXaHu3Mbl IepeyCTaHOBKH CECCUU:
1. Ecnu npu pa3psiBe CBSI3U HE MIPOM3OIIIO ITOTEPH JIOTOB HA CTOPOHE KIIMEHTA, TO JJIsl BOCCTAHOBJICHUS CECCHH U MOJTYYeHHs COOOIIECHUH,
HaKOIJICHHBIX Ha CEpBEpe, PEKOMEHIYeTCs ClIeAyIolIast OoCae10BaTeIbHOCTh JeHCTBUIA:
a. OrmpaButh Logon (A) coobuienue ¢ nopsiakoBsiM HOMepoM (MsgSeqNum (34)), koTopslit 60ibiie Ha 1, 4eM y HOCIEAHEro
COOOIIEHHUS B UCXO/IAIIIEM JIOTE;
b. Ecnu B otBer monydeno Logon (A) coobmienue ¢ nopsakoBsiM HoMepoM (MsgSeqNum (34)) Gombiiie, yeM OKHUIAeTCs, TOrnaa
oTnpaBuTh Ha cepBep Resend Request (2) coobiienue ¢ ykazaHueM anana3zoHa MOPsIKOBBIX HOMEPOB MOTEPSHHBIX COOOICHUH.
c. CepBep OTIIPABHT KIMEHTY BCE COOOIIEHUS U3 YKAa3aHHOTO JAUAINa30Ha OPSIKOBBIX HOMEPOB M TIPOIOJKHT HOPMAIBHYIO padoTy.



2. Tlpu BOBHUKHOBEHHHU CEPHE3HOM OMIMOKH, MPUBOISIICH K YACTUYHOW WJIH MTOJIHOW MOTEPE KIIMEHTOM JIOTOB, PEKOMEHIYETCsl UCTI0Ih30BATh
OJIMH U3 CIETYIOUINX CIIOCOOOB BOCCTAHOBIICHHS CECCHHU:
a. 1 cnoco0:
i.  Ormpasuthk Logon (A) coobmienue, B koropom MsgSeqNum (34) = 1 u ResetSeqNumFlag (141) ="Y";
ii.  Ilocne ycTaHOBICHHUS CECCUU 3aIPOCUTH CTaTyC BCEX MHTEpECYMHMX 3asaBok coobmenneM Order Status Request (H);
b. 2 cmocob:
1.  Ormpasutbk Logon (A) coobmienue, B koropoM MsgSeqNum (34) = 1;
ii.  Ecmm B otBeT momy4yeHo Logout (5) coobmenune ¢ Text (58) = “MsgSeqNum too low, expecting X but received Y”, Torna
ornpaBuTh Logon (A) coobienue, B koropom MsgSeqNum (34) = X.
iii.  OrnpaButh Ha cepBep coobmienne Resend Request ¢ ykasaHwmeM [uama3oHa MOPSAKOBBIX HOMEPOB MOTEPSHHBIX
COOOILLIEHUN.
iv.  CepBep OTIIPaBHUT KIMEHTY BCE COOOLICHHS U3 YKa3aHHOTO JMaIa30Ha MOPSIKOBBIX HOMEPOB M IIPOIOJIKUT HOPMATIHHYIO
paborty.

e-yxasarmem x-HomepoB-COrdID#mt OrderD-Uckioueno ¢ 24 mapta 2016 r
4. Ilpu megoctynmHnocTt ocHoBHOTO cepBepa MFIX Transactional Hy»xHo:

1. Tloakmountbes K pesepBHOMY cepBepy MFIX Transactional,
2. TIponomxuTh paboTy C pe3epBHBIM CEPBEPOM B COOTBETCTBHH C II. | HACTOSILEro pasjena.

Ilpumeuanue:
o MFIX Trade cepsepvt 00bedunensl 6 3epKaibHble NAPbl, KOMOPbHLE CUHXPOHUIUPYIOM MeHCOY CO00Il ROPAIKOGbIE HOMEPA COODULEeH UL,
HOIMOMY RPU NEPEKTIOUEHUU MEHCOY CEPEEPAMU NAPBL HYHCHO NPOO0JIHCAmb NOPAOKogble homepa (MsgSeqNum) coodouwienuii.

o [Ilapul cepsepoe u napamempsl ROOKNI0OYeHUA yKazanvl Ha web caitme Mockoeckoii oupicu. 3a 0OnOJIHUMENbHOU UHDOpMmayuell
Heo0x00umo oopawamocs no aopecy help@moex.com.

o [lpu nedocmynnocmu 00H020 U3 cepeepoé NApvl HACMOAMEIbHO PEKOMEHOYEMCA 60CCHIAHABIUBAMb CECCUI0 HA €20 3ePKAIbHYI0
Konuto. Imo obecneuugaem HAuIYUMUL U CamMblii ObICMPBLI CUEHAPUTL NOOKTIOYEHU.

o Cepsucet MFIX Trade Capture u MFIX Drop Copy pabomarom Kajxcovlii Ha nape He3A8UCUMDBIX CEPEEPOs, Mexcoy KOMopvbiMu He
npedycmMompena CUHXPOHU3AUUA COCMOAHUA ceccull. /[na obecneueHus OmMKaA30yCMOUYUEOCHU HACHOAMENbHO PEKOMEHOYemcs
YCManagnueams NOOKI0YEHU 00HOBPEMEHHO K 08YM IKZEMNAAPAM CEPEUCA, YMOObL COXPAHUMD 803MOMCHOCHb ROJIYYEHUA OAHHBIX
npu He0OCMynHoOCmu 00HO020 U3 HUX.


mailto:help@moex.com

4.2. CoobLieHusi OT KIMeHTa K cepBepy

<F]B§=H-HH l{%ad%l: ; g — ' 1
37 | OrderiD O* | String

H | clordb H* | String

<Fpyara—«TFrailepy> o

422 New Order - Single (D)

Coobmenne New Order - Single (D) ucnonb3yercs s pa3MelieHus] HOBOU 3asBKH.
[Tosst coobmennst New Order - Single (D) onucanst B Tabmute 20.
Tabnuna 20

JomycTumbie 3HAYEHHSA IIpumeuanue

)
=
=
=
=
<

=

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




ﬂOHyCTI/IMbIe SHAYCHUHA HpnMeanne

)
=
=
=
=
<
=

11 CIOrdID (@) String (20) YHUKanbHbIN MOJIb30BaTENbCKUI UACHTUPHUKATOD 3a5BKH,
YCTaHOBJICHHBIH TOPTYIOLIEW OpraHu3alyedl WIM HHBECTOPOM,
HMHTEPECH KOTOPOTO NPEICTABISIET MOCPEIHNIECKAst OPTaHU3ALMSL.
[lpumeyanue: ComepXMMOE OJTOrO IMOJNSA 3aHOCHTCA B IOJe
BROKERREF 3asBku B Tabmumax ToproBoit CucTeMbl. YTOUHSHTE y
cBoero Opokepa GpopMar TaHHOTO IMOJS B COOTBETCTBHHU C IPaBHIAMHU
Opokepa.

[Mpumeuanne: Ecam 3anpocst New Order Single (D) nim Order Cancel/
Replace Request (G) mnu Order Cancel Request (F) mpuxomsr ot
onHoro u toro xe SenderComplD B KOPOTKHI IPOMEKYTOK BPEMEHHU,

TO X 00paboOTKa MPOU3BOIUTCS CHHXPOHHO Ha ydactke FIX cepsep —
SIAPO TOPTrOBOW CUCTEMBL: IMOCIEAYIOIIUNA 3alpoCc HE OTIPABISAETCS
mmoka He OyJeT MOoJy4eH OTBET Ha NPEAIIECTBYIOIUHA 3ampoc.
TunuyHoe BpeMs OXHMIOaHHSA OTBeTa cocTaBisieT 250 MHKpPOCEKyHI,
OJTHAKO MPHU ITOM MEXKAY BPEMEHAMM JOCTABKH IPHKA30B B AP0
BO3HUKAET MPOMEXKYTOK MPUMEPHO TakOM K€ BeJUYUHbL. Jlis
YCKOPEHHsSI JIOCTABKH HECKOJIbKMX COOOLICHUWH /0 sapa TOProBOi
CHCTEMBl PEKOMEHAYEeTCs HCIoNb30BaTh Heckodibko FIX ceccuil u
n30eraTh OTNPaBKM 4Yepe3 OJHY CECCHI0 IMPHUKA30B C HMHTEpBaIaMU
Mex 1y HUMH MeHee 300 MUKPOCEKYHI.

<I'pynma «Parties»> H Croponsl 3asBKu. OOBIMHO CONEPKUT KO KIINCHTA.

[Mpumeuanme: Craenyer mnepenaBaTh KOA KIMEHTA TOJBKO IS
KIIMEHTCKUX CYeToB Opokepa. Kox kimeHTa mist coOCTBEHHOTO cuera
Opokepa OyJeT NPOWTHOPHPOBAH TOPTOBOM CHUCTEMOW W He Oynaer
nepenan B coobuienusix Execution Report, kpome nepBoro coodmeHus
JUIST DTOM 3asIBKU.

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

111 MaxFloor H Qty MakcnmanbpHOE KOJIMYECTBO JIOTOB B Ipenesiax o0bema 3asBKH,
KOTOpoe OyJeT IoKa3aHO Ha Oupke B M000H MoMeHT BpemeHu (s
3asBOK THMa AlicOepr).
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526

SecondaryClOrdID

)
=
=
=
=
<
=

String(12)

ﬂOHyCTI/IMbIe SHAYCHUHA

ITpumeyanue

Cognepxumoe atoro moisi 3aHocutcs B mnoje EXTREF 3asBku B
tabnunax Toprosoit CucteMbl. YTouHs#TE Y cBoero Opokepa gopmar
JIAHHOT'O TI0JIsl B COOTBETCTBHH C NpaBHIIaMu Opokepa.

386

NoTradingSessions

0*

NumInGroup

1 (0Oun snemenm 6 epynne)

KommuectBo snementos B rpynme TradingSessionIDs. I'pynma nomxHa
COJep)KaTh OJWH JIEMEHT, HHaue 3asiBKa OyJeT OTKIOHEHA.
[Tpumeuanne: nons 386 n 336 00pa3yroT rpymIy U AOJDKHBI CIEI0BATH
B COOOIIEHNH CTPOTO APYT 3a APYTOM, MEKAY HAMH HE JOJDKHO OBITH
HHUKaKUX JPYrUX HOJEeH.

336

=> TradingSessionlD

O*

String(4)

Unentuduxarop TtoproBoil ceccuu. B kauectBe upeHTHOUMKaTOpa
TOProBo¥ ceccuu ucnoib3yercs pexuM Topros (SECBOARD).

<I'pymmna «Instrument»>

B cocraB rpymmsr BxoauT mose Symbol (55), mmentudmkatop
¢uHAHCOBOrO  WHCTpyMeHTa. B  kadectBe  wmAeHTH(HKaTOpa
¢uraHCcOBOrO MHCTpyMeHTa mcnonbdyercst SECCODE*. FIX cepsep
MpoOBepsieT, 4T0 KOMOWHamus mojiedi 336 u 55 yKas3plBalOT Ha
CYLIECTBYIOIIUI HMHCTpyMEHT. Ecin COOTBETCTBUSI HE HaWAEHO, TO
3asiBKa OTBepraercs ¢ coobmenueM 06 omubke Unknown Security

54

Side

char

'1' (ITokymnka)
'2' (Ilponmaxa

Hanpasnenue 3asBku.

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

60

TransactTime

UTCTimestamp

Bpemst hopMupoBaHHs 3TOT0 COOOIIEHUS.

<I'pynna «OrderQtyData»>

OObeM 3asiBKH, BHIPQKEHHBIH B JIOTaX.

40

OrdType

char

'l' (PerHOUHAS)

'2' (JIumuTHas)

'W' (Ilo cpenHEB3BEHICHHOH IIEHE)
(TosbKO 1t (POHIOBOTO PHIHKA)

Tun 3asBxu. [Ipumedanue:

1. PhIHOYHBIE 3a5BKH «B AyKIHOH 3aKPBITUS» aKTUBHPYIOTCS BO
BpeMst (ha3bl cOOpa 3asiBOK ayKIMOHA 3aKPBITHS.

2. PoiHOuYHBIE 3asBKM OCTAIOTCSl AKTUBHBIMH BO BpeMs
AyKIMOHOB OTKPBITHS/3aKPhITUSL 10 HMX OKOHYaHus. He
YJIOBIETBOPECHHBIE MOJIHOCTHIO PHIHOYHBIE 3asIBKH OCTAIOTCS
AKTHBHBIMU B TIEPHOJIE TOPTOB IO IIEHE ayKIIMOHA 3aKPBITHS
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)
=
=
=
=
<
=

ﬂOHyCTI/IMbIe SHAYCHUHA

ITpumeyanue

3. PbIHOYHBIM 3asBKaM, OTHPABJICHHBIM BO BpeMs IMEpUOAa
TOPrOB TI0 IICHE ayKIHOHA 3aKPBITHS, NPUCBAUBACTCS ICHA
ayknuoHa. lleHa ayKknpoHa He BO3BPAIAETCs B OTBETHOM
coobmennn Execution Report / New 1 yka3bIBaeTCsl TOIBKO
NPH HOJTyYSHHN COOOIICHUS O CIACIKE II0 TAKUM 3asBKaM.

4. B Hactosmiee BpeMst He JOCTYITHBI PHIHOYHBIC 3asIBKHU 10 CBOII
MHCTPYMEHTY (BaJFOTHBIN PHIHOK).

5. HexoTopple THIBI 3asBOK MOTYT OBITh 3aNpPEIICHBI I
OIIpe/IeNICHHOTO TI0b30BaTeNs Yepes3 npasa goctymna k TC

423

PriceType

int

'l' (B npoueHTax OT HOMHMHANA)
'2' (3a epuHMIly HEHHOH Oymaru)
'9" (10X0THOCTB)

Tun 1eHs! 3asiBKH (TOJIBKO 17151 GOHAOBOTO PHIHKA).
IIpumeuanue: [na 3asBox PEIIO c IIK yka3siBaeTcs kak craBka PEITIO

44

Price

Price (9)

Ilena 3asBkm, wucmonb3yeTca JUIs JUMHUTHOW 3asBku. Ilone
00s13aTeNbHOE, €CIH 33aH0 B 3asiBKe. J{J1s1 pRIHOYHBIX 3as1BOK JOJKHO
ObITh 3amoJHeHo 0.

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

MakcuManbpHas IJIuHa 3TOro mois — 10 CHMBOJIOB, BKIIKOYAs CHMBOIIL
NECATHYHOM TOYKH. 3asgBKH C I[IEHOW, HE COOTBETCTBYIOIICH
MUHUMAaJIbHOMY IIATy IIEHBI, OTBEPTAOTCS.

5202

TradeThruTime

char

dnar npusHaka 3aABKM «B ayKUMOH 3aKpbiTUA». (TONbKO And
$OHA0BOrO pbiHKA, A5 3aABKM B AYKLMOH 3aKpbITUA)

59

TimeInForce

char

'0" ([eiicTBUTENbHA B TCUSHUE JTHA)
'3' (CHSTH OCTATOK)
'4" (TToJTHOCTBIO WITA OTKJIOHHTB)

Bpemsi neiicTBusA 3asBKH, ONIpPENENsAeT, KaKk JOJr0 3asBKa SBISETCS
nerictBuTenbHONH. OTCyTCTBHE 3TOTO MO WHTEPIPETHPYETCS, Kak
«JleicTBUTEIbHA B TEUECHUE JHS.

IIpu sTom, ecim 3asBKa IOJaHAa B INPEATOPrOBBIA MEPUON HWIH B
MIOCJIETOPrOBBI MEPHOA, TO €H aBTOMATHYECKH BBICTABISIETCS
COOTBETCTBYIOIIUI THUI B TOPrOBOM CHCTEME, M OHAa TOPryercs
COOTBETCTBEHHO I10 LIEHE OTKPBITHS WX 10 [IEHE 3aKPBITHS.




168 EffectiveTime H UTCTimestamp Bpewms aktuBaimu 3asBKy, BeipakeHo B UTC (Tosbko 1uist poHIO0BOTO
PBIHKA).

528 OrderCapacity H char 'P' (Ipuanuman/I masa) JesarenpHOCTH (pUPMBI, pa3MECTHBLIEH 3asBKY.

Kom6unanms: OrderCapacity (528) ='P' m OrderRestrictions (529) ='S'
UCIIONB3YeTCS IS ONpEeAesCeHUsl 3asiBKM Mapker Melkepa WM
CIICIMAIMCTA 10 IIEHHBIM OyMaraM (TOJBKO I (POHTOBOTO PHIHKA).

529 OrderRestrictions H MultipleValueStr | 'S' (deiictBoBath kak Mapker-melikep | OrpaHnucHus o 3asiBKe. MoxeT  cojepkaTth Habop
ing WIM KaKk CHCHUATUCT [0 [EHHBIM | OrPaHWYCHHN/HHCTPYKIHUH, pa3aeieHHbIX MPOOEIoM.
Oymaram) Kom6unanms: OrderCapacity (528) ='P' u OrderRestrictions (529) ='5'

UCTIONBb3yeTCs JAJIs ONpEeACiCHUsl 3asBKM MapkeT Melikepa WK
CICTIMANNCTA 10 ICHHBIM OyMaraM (i1t GQOHIOBOTO PHIHKA).

1090 MaxPriceLevels H int 1 (Ilo oonot yene) Makcumanvroe KoOIUUECME0 YEHOBLIX YPOSHeU OJisi COeNOK NO Mol
sasgre. O3nauaem, Wmo 3as6Ka OOINHCHA MOPLOSAMbCS RO OOHOU YeHe.
Ecnu none 6 3as6Ke He YKA3aHO, YUCLO YEHOBbIX YPOGHEU CHUMACTCSL
HeOSpaHU1eHHbIM.

<I'pynmna «Trailer»> o

4.2.3 Order Cancel Request (F)

Coobmenne Order Cancel Request (F) nucnonb3yercst uist OTMEHBI/CHATHS paHee pa3MEIeHHOM 3asBKH.

ITons coobmmenus Order Cancel Request (F) onucans! B Tabnure 21.

Taomuma 21

HOHyCTPIMLle 3HAYCHUSA l'lpuMeanue

© Hannune

Tun cooOmenus = 'F'

<I'pynna «Header»>




41

OrigClOrdID

v

String (20)

[Monmp3oBaTenbeckuil MACHTH(GHUKATOP 3aABKH, KOTOPYIO HAAO CHATH. Y CJIOBHO
obs3arensHOE, ecn He ykazaH OrderID.

[Tpumeuanne: npu 0OpabOTKE MNpUKa3a Ha CHITHE WIM H3MEHCHHE 3asBKH
BO3MOJKHBI CIECIYIOIINE CUTYaINH:

1. MFIX Trade cepBep HaImIena COOTBETCTBHE MEXy YKa3aHHBIM B 3aIIpoce
OrigCIOrdID u OupxeBsiM HoMepoMm 3asBkd OrderID (37), wmm
Oup>keBOI HOMEp COOOIIEH B 3arpoce. 3aIpoc Ha CHATHE OTIPABISLETCS
10 OMPKEeBOMY HOMEDY B PO TOPTOBOI CHCTEMBI, KOTOPOE IIPOU3BOINUT
MOWCK aKTUBHOM 3asBKH, HOMEpP KOTOPOH COBNAJACT C YKa3aHHBIM B
3ampoce Ha CHSATHE WIH U3MEHEHME, U KOTOPYIO Pa3pelleHO CHUMATh
nanHoMy nosk3oBatento (SenderComplD). Ecnu 3asiBka He HaiijneHa, TO
BO3BpAILAeTCsl OTKa3 € KOJIOM OmHMOKM M TekctoM Tuma (219) He
HaiieHo 3a4BoK i cHATHsL. Henb3st caumats: 0. Eciu 3asiBka cHATa MiIn
HCTIOJIHEHA, TO BO3BPAIIAETCS CTPOKA C YKa3aHHEM CTaTyca 3asiBKH.

2. Ha MFIX transactional cepBepe He HalIeHO OMPIKEBOTO HOMEPA 3asBKU
s ykasanHoro B 3ampoce OrigClOrdID. 3ampoc oTkiIOHSETCS C
ykazanueM B nosie Text S8=can't find order (Bcerma Ha aHraHMiickoM
SI3BIKE).

3. Ecau 3ampochl Ha PErHCTPALMI0 WM H3MCHEHHE / OTMEHY 3asBKH
MPUXOST OT 01HOTO 1 TOro ke SenderComplD ¢ ManbpIMU HHTEpBAIAMU
BPEMEHH, TO HX HCIOJHEHHE TPOUCXOIUT IIOCIEIOBAaTEIFHO, U B
CUHXpPOHHOM pexume Ha yuactke oT FIX cepepa mo siapa toprosoii
CHCTEMBI, TO €CTh MOCIEAYIOINIA NPUKa3 HE OTIPABISLETCS A0 TEX I10p,
MOKa KOJOM cepBepa He OyneT moimydeH W oOpaboTaH OTBET Ha
npeasLaymui npukas. Ecinu perucrpanus HOBO! UM U3MEHEHUE 3aBKU
OBUIO yCHENIHBIM, TO NpH 00paboTKe MOCIHEeNYyIOUIero MpHKa3a Ha ee
custue win usMeHenune ¢ ykazanueMm OrigClOrdID Oyamer Halinen
Omp>keBoil HOMep 3as1BKU M 00pabOTKa Mpon30iIeT 1o BapuaHTy 1. Ecim
B pETUCTpalliM HOBOW WJIM 3aMeHEe 3asBKH OydeT OTKa3aHO, TO
Omp>keBOrOo HOMEpa HOBOM 3asBKM He Oymer u  obpaborka
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MOCJIEAYIOMIETO TPUKa3a Ha CHITHE WIM 3aMEHY HECYIIECTBYIOIIEH
3asiBKY IPOM30MAET IO BApUAHTY 2.

37 | OrderID v String (12) BuprxeBoii HOMep 3asiBKH, KOTOPYIO HaIO0 CHATB. Y CIIOBHO 0053aTEIEHOE, €CITH HE
ykazaHo moiie OrigClOrdID (41). Ecou mome OrderID ompeneneHo, TO 3HaYCHHE
noist OrigClOrdID urHOpHpyercs.

CHsiTHE 3asBKH ApyruM mois3oBareieM (SenderComplD) Bo3MOKHO TONBEKO MPH
YKa3aHUH 3TOTO IOJIS.

11 | ClOrdID o String(20) YuukansHbill uneHTudukatop coobirenust Order Cancel Request (F) - 3ampoca
Ha CHATHE 3asBKH.
3ameudanue: coaepxumoe 3toro nois 3anocutcs B nojie UPDORDERREF 3asBku
B Tabimmax Toprosoit CrcteMsbl
3anpenieHo KCIoJb30BaTh CUMBOJI ‘#’ KaK HEpPBBII CUMBOJI B CTPOKE IOJIA
CIOrdID (11) mns coobmenuit TumoB Order Cancel Request (35=F) u Order
Cancel Replace Request (35=G).

[Ipn Hamuuum cuMBona ‘#’ B Hayaye CTPOKM mousid 11 mpukasbl Ha CHIATHE U
N3MEHEHHE 3asiBKH OyIyT OTBEpPraThesl C OTIPABKOM OTBETHOT'O COOOMICHUS THIIA
Reject (35=3).

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

54 | Side (0] char '1' (TTokymka) Hanpasnennocts 3asBkd. OO0s3aTeIbHO B COOTBETCTBHH C MPOTOKojoM FIX.
'2' (IIpoaxa) Hraopupyetcs mpu 00padboTKe.
60 | TransactTime O UTCTimestamp Bpems hopmupoBanms 3anpoca Ha cHITHE 3asBKA. O05M3aTETFHO B COOTBETCTBUU

¢ nporokoioMm FIX. UrHopupyetcst mpu oOpaboTke.
<I'pymma «Trailer»> (0]

4.2.4 Order Cancel/Replace Request (G)
CoobluieHne Order Cancel/Replace Request (G) ucnonbsyerca ana MameHeHus napameTpos 3aasBku. Obpabotka npukasa Order Cancel/Replace Request (G) —
aToOMapHas onepauma, To ecTb Apyrue NPUKasbl He MoryT 06pabaTtbiBaTbCA MeXKAY CHATUEM UCXOLHOM 33aABKM U pernctpaLmein HoBo. Bpems 06paboTkm coobuieHms
(Bpems oxkunpganus otseta) Order Cancel Replace npeBbilaeT Bpems 0XKUAaHUA OTBETA NPW PErUCTPALLMM HOBOM 3asiBKM, HO MEHbLLE CYMMApPHOT0 BpemeHM 06paboTku
napbl npukasos Order Cancel Request + New order single. CpeaHee Bpema goctaBku npukasa Order Cancel Replace oT KineHTa BO BXOAHYHO ovepesb A4pa TOProBomn
CUCTEMbI HE OT/IMYAETCA OT BPEMEHU AOCTaBKM NpuKas3oBs gpyrux Tunos (New Order Single nnu Order Cancel Request).
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I3TOT 3anNpoCc UMeeT caeayloLliue orpaHUUYeHns, KOTopble MOTYT BbiTb CHATbI MU U3MEeHeHbI B ByayLimx sepcuax MFIX Trade:

YacTMYHO UCMOIHEHHbIE 3aABKU HE MOFYT ObITb M3MeHeHbI. [TpM NOMNbITKE M3MEHUTb YAaCTUYHO MCMOAHEHHYIO 3aABKY MOJ/Ib30BaTe/lb NOAYYUT coobuieHne
Cancel Reject c KoOM OTKa3a TOproBoi cuctembl B cTpoke nons Text (58) pasHbim 900. Popmat cTpokm B none Text(58) noctosHEH, HO UMeET [iBa BapuaHTa
ONA PYCCKOTO M aHFIMIACKOTO A3bIKOB OTBETOB TOPrOBOM CUCTEMbI.

OcTaToK 3aABKM CHMUMAETCA TONbKO Npw 3HadYeHuu noasa CancelOrigOnReject (9619) =Y 1 He cHMUMAETCA NPU APYTMX 3HAYEHUAX UM OTCYTCTBUM STOTO MNOJIA.
Monb3oBaTenb, co3gaswunii, cHATyto npu CancelOrigOnReject (9619) =Y yacTUYHO MCNOHEHHYIO 3aABKY, NoayunT coobuieHune Execution Report / Canceled co
3HauyeHuem nons ClOrdID(11) n3 coobuieHns, KOTOPOE NPUBESO K MOCTAHOBKE CHUMAEeMOW 3asiBKMU.

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

3aABKM «B aYKLUMOH 3aKpbITMA» U 3aaBKKM PEMO c LK He moryT 6bITb M3MeHeHbl. Mcnonb3yiiTe pasaenbHble 3anpocbkl Order Cancel Request n New Order single.
Bbl MoXKeTe M3MeHUTb LeHy 3asaBku (44), konmyectso (38), unu none SecondaryClOrdID. [pyrve napameTpbl 3adBKU B MPUKa3e Ha U3MEHEHME AOJIKHbI
€OBMaAaTh C MapameTpaMn U3MEHAEMOWN 3aABKM.

MN3meHeHHasn 3aABKa Bcerga TepsaeT NnpMopuTeT No BpemMeHM NOCTaHOBKM.

MN3meHeHHOW 3asaBKe NpMcBanBaeTcsa HoBbIN buprkeBoit Homep OrderlD (37) u HoBoe 3HauyeHue nons MDEntrylID (278).

CooblueHuns, coaep:kaline Nons, He ykasaHHble B Tabauue HUXKe, OTBepratoTcs.

Ecnn 3asBka mameHeHa npukaszom SenderComplD, He cosnagatowmm c SenderComplD npukasa Ha ee noctaHoBKy, To SenderComplD, co3pasLunit
M3MEHEeHHY!0 3aABKY Nony4uT Execution Report o cHATUM 3asBKK ¢ yKasaHMem B none ClOrdID (11) 3HayeHuma CIOrdID (11) npuKasa Ha co3gaHue U3MEHEeHHOM
3aABKM.

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

<Standard Message Header> 0 Tun coobmenus ='G'

Tabnuua 22

Jonyctumble 3HayeHuA MpumevaHue

11

ClOrdID (0] String(20) YHUKaNbHBIN HASHTH(OUKATOP COOONICHHS Ha 3aMEHY 3asBKH.



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

41

OrigClOrdID

y

String (20)

3ampemeHo HMCIob30BaTh CHMBOJN ‘# KakK MEpPBBIA CHMBOJ B CTPOKE IO
CIOrdID (11) mms coobmenuit TumoB Order Cancel Request (35=F) u Order
Cancel Replace Request (35=Q).

[Mpn Hammamu cuMBona ‘# B Hadasie CTPOKH moyrsi |1 mpukasel Ha CHATHE H
M3MEHEHHE 3asiBKH OyIyT OTBEpPraThCsl C OTIPABKOW OTBETHOTO COOOMICHUS THIIA
Reject (35=3).

BEI MO’X€eTE HCTIONIB30BATh HTOT CHMBOJI B JIFOOBIX APYTHX IMO3UIUSIX 3TOH CTPOKH,
KpOME CaMOM IEPBOH.

[Tonp3oBarenbCKuit HASHTU(HHUKATODP 3aIBKH, KOTOPYIO HA/I0 N3MEHUTH. Y CIIOBHO
obs3aTensHOE, ecau He ykazaH OrderID.

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

BO3MOMKHbI C/lefyHoLMe CUTyaLmu:

1. MFIX Trade cepBep Halen COOTBETCTBME MEXKAY YKa3aHHbIM B 3anpoce
OrigClOrdID n 6upkeBbiIM Homepom 3aaBku OrderlD (37), wau
6u1prKeBolt Homep coobLeH B 3anpoce. 3anpoc Ha CHATME OTNpPaBAseTcA
no 6up)KeBOMYy HOMepy B A4PO TOProBOM CUCTEMbI, KOTOpOEe
NPOU3BOAMUT TMOUCK aKTUBHOW 3asBKM C OMPXKEBbIM HOMEPOM,
COBMaAalLWMM C YKa3aHHbIM B 3aMpoce Ha CHATUE AN U3MEHeHWe, U
KOTOpYIO paspeLleHo CHMMATb LaHHOMY nonb3oBaTento
(SenderComplID). Ecnun 3asBKa He HalifieHa, TO BO3BpaLLaeTcA OTKas C
KOZOM OLWMBKN 1 TeKcTom Tuna (219) He HaliAeHO 3aABOK ANSA CHATUA.
Henb3Aa cHumatb: 0. EcAM 3asABKA CHATA WAM  WUCMNOJIHEHA, TO

BO3BpallaeTcA CTPOKa C YKa3aHMEM CTaTyCa 3aABKU.

2. Ha MFIX transactional cepsepe He HanaeHO BUPKEBOro HOMepa 3aAaBKU
Ans ykasaHHoro B 3anpoce OrigClOrdID. 3anpoc OTK/OHseTca ¢
yKkasaHunem B nose Text 58=can't find order (Bceraa Ha aHrauiickom
A3blKe).
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37

1

OrderlID

Account

component block
<Parties>

y

O*

H

String (12)

String (12)

EciiM 3anpocbl Ha perncrpaumio Uam msmeHeHue / OTMEHY 3asiBKU
npuxogAaT oT ogHoro u Toro e SenderComplD ¢ ManbiMu MHTEpPBaNamMu
BPEMEHU, TO WX WCMOJIHEHUE NPOUCXOOMT MNOoCNefoBaTelbHO, U B
CUHXPOHHOM peXmMme Ha yyacTke oT FIX cepsepa fo Aagpa Toprosoi
cuctemsl. MNocnepytolmii NPMKas He OTMNPABAAETCA A0 Tex nop, Noka
KOoZOM cepBepa He byaeT nosyyeH n 06paboTaH OTBET Ha NpeablayLmiA
npukas. Ecnu perucrpauma HOBOM MW U3MEHeHWe 3asaBKM 6blio
ycnewHbImM, TO Npu 06paboTKe Nocieayowero NpMKasa Ha ee cHATUE
AN n3meHeHne c ykasanumem OrigClOrdID 6ypet HaliaeH buprkesol
HOMep 3anABKM W 06paboTKa npomsoirger no BapuaHTy 1. Ecam B
perncTpauuMu HOBOW WM 3aMeHe 3aABKM OyaeT OTKasaHo, To
6MpKeBOoro Homepa HOBOW 3aABKM He 6yaeT u o6paboTKa
nocieaytollero nNpukasa Ha CHATME WM 3aMeHy HecyLlecTByloLel
3aABKM NPOM30MAET NO BapuaHTy 2.

BupxeBoii HoMep U3MeHseMOil 3asiBKU B ToproBoi cucreMe. Y CIOBHO
obs3arensHOE, eciu He ykazaHo moiie OrigClOrdID (41). Ecmu moire OrderID
ompeneneHo, To 3HadeHue moist OrigClOrdID urHOpHpyeTcs.

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

TOpFOBHﬁ CYCT. I[OJ'DKeH COBIIaJIaTb C HOMCPOM CHECTa PICXO,I[HOﬁ 3asBKH.

CropoHsl 3asBkH. COIEpKUT KO KITMeHTa (TAT 448), 3HaYCHHE KOTOPOTO
JIOJDKHO COBIIA/IaTh CO 3HAYCHHEM B HCXOIHOH 3asBKe.

[Tpumeyanue: eciu KO KIMEHTa ObUT yKa3aH (GUPMON JUIs 3asIBKH,
BBICTAaBIICHHOH 110 COOCTBEHHOMY CUETY, TO KO KIIMEHTa HTHOPUPYETCSI
toprosoii cucremoit u nosie CLIENTCODE ocraercs myctsiM. I3MeHeHHe
IapaMeTPOB TAKOW 3asBKH BO3MO>KHO TOJIBKO 0€3 yKa3aHHs KOAa KIMEHTA B
COOOIIEHNH.
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<[pynna «Instrument»>

44

38

526

9619

386

336

40

54

Price

OrderQty

SecondaryClOrdID

CancelOrigOnReject

NoTradingSessions

=> TradingSession|D

OrdType

Side

O*

O*

Price

Qty (10)

String(12)

String (1) Y — CHATb UCXOZHYIO 3aABKY,
€c/n ee U3MeHeHue
HEBO3MOMKHO
N — He CcHMMaTb MCXOAHYIO
3afBKy €CM ee W3MeHeHue
HEBO3MOMHO

NumInGroup 1 (one element)

String (4)

char

char ‘1’ (Buy);

OUHAHCOBEII WHCTPYMEHT, MO KOTOpOMY Oblla IIOaHa W3MCEHseMas 3asiBKa.
JIomKHO coBmagaTh CO 3HAUCHUEM B HCXOTHOM 3asBKE.

Iena 3a exuHUITY IEHHOW OyMary.

MaxcuManbHas AIUHA 3TOro noist — 10 cuMBOJIOB, BKIIOUYAsk CUMBOJ JECSITUIHOM
TOUKU. 3asiBKM C IIEHOH, HE COOTBETCTBYIOLIEH MHHMMAalbHOMY IIary LEHBI,
OTBEPIarOTCH.

KonndecTBo 11eHHBIX OyMar, BEIPaXXEHHOE B JIOTaX

Kon BHemHero momb3oBatens. ComepKMMOE 3TOTO MO 3aHOCHTCS B IIOJIE
EXTREF 3asBku B Tabmmmax TC. YTounsiiTe y cBoero Opoxepa GpopMaTt qJaHHOTO
T0JIs B COOTBETCTBHUU C MpaBUiIaMH Opokepa.

MpumeyaHuna:

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

e ®nar onpeaenser o6paboTKy TO/IbKO NPUHATbLIX coobuweHnin Order
Cancel Replace. Ecan oHM oTBepratoTcs M3-3a HENOALEPKMBAEMOTO
TMNa 3anABKM, HecoBnageHuAa napameTpoB Account, Side, Parties,
Instrument, TradingSessionld, To ncxoaHas 3asBKA He U3MEHSAETCA.

KommuectBo 3iementoB B rpymme TradingSessionlDs. I'pymma  momkHa
COJIepIKaTh OJIMH 3JIEMEHT, HHa4e 3asBKa OyJeT OTKJIIOHEHA.

3ameuyanne: monst 386 m 336 00pa3yroT TPYIIy H JOJDKHBI CJIEIOBAaTh B
COOOIIEHNN CTPOTO APYr 3a APYroM, MEXIy HUMH HE JOJDKHO OBITh HHKaKHX
JIpYTUX NOJeH.

Wnentndukarop pexxuma TOproB aisi (UHAHCOBOTO MHCTPYMEHTA, 3asBKU IO
KOTOPOMY JIOJDKHBI OBITh M3MEHEHBl. JIOJDKHO COBIAgaTh CO 3HAYCHUEM
WCXOJIHOM 3asIBKH.

Tun usmeHsieMoi 3asiBKU. J{oJDKeH OBITh TEM XKe, YTO U B UCXOHOH 3asiBKe.

Hanpasnennocts 3asBkH. JJ0IKHO COBIIAIaTh CO 3HAYEHUEM B UCXOJHOMU 3asiBKeE.
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2’ (sell).

60 TransactTime (0] UTCTimestamp Bpems popmupoBanus 3ampoca Ha H3MEHEHHE 3asBKi. O0s3aTENBHO B

cootBeTcTBUHM ¢ mpoTtokosioM FIX. Mraopupyercs mpu o0padboTke.

<lpynna «Trailer»> 0]

4.2.5 Order Mass Cancel Request (q)

Coo6menne Order Mass Cancel Request (q) ucnosib3yeTcs It MacCOBOTO CHATHS paHee pa3MEIICHHBIX 3asSBOK.
[Tons coobmenns Order Mass Cancel Request (q) onucanbl B Tabnuie 23.

UToOBI CHATH 3asBKH I10 OIIPEICICHHOMY (QMHAHCOBOMY HHCTPYMEHTY, HYXKHO OTIPEICIIUTh CIICIYIOIIHE TapaMeTph:
MassCancelRequestType (530) = “1°, TradingSessionID (336) = <unmentudukarop pexuma toprop>, Symbol (55) = <unentudukarop
(UHAHCOBOTO UHCTPYMEHTA™>;

UToOBI CHATH 3a8BKH HA TTOKYIIKY, HY)KHO ONIPEICITUTh CIICIYIOIINE TapaMeTPhI:

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

YroObI CHATH 3asIBKM HA TIPOJIAXY, HY)KHO OTIPEICTUTh CIICAYIOIIHE TapaMeTPhI:

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

UToOBI CHATH 3aBKH I10 OIPEICICHHOMY TOPTOBOMY CUETY, HY>KHO OIPEICTUTh CISAYIOIIHE TapaMeTPhI:

MassCancelRequestType (530) = *7°, Account (1) = <ToproBblii cueT>;

YroObI CHATH 3asIBKU OMPECICHHOTO MOJIb30BATENsl, HY)KHO OTPEACTUTD CICAYIONIHE TapaMeTpPh:

MassCancelRequestType (530) = *7°, NoPartyID (453) = 1, PartylD (448) = <unentudukarop nomnb3oparens>, PartyIDSource (447) =
‘D’, PartyRole (452) = “12’;

YroObI CHATH 3asIBKU OMPECIICHHON (HUPMBI, HY’)KHO ONIPEICIUTh CIICTYIONIUE TapaMEeTPhI:

MassCancelRequestType (530) = 7°, NoPartyID (453) = 1, PartyID (448) = <unentudukarop bupmer>, PartylDSource (447) = ‘D’,
PartyRole (452) =“1’;

UToOBI CHATH BCE 3asBKH, HY)KHO OIIPEJICIIUTh MTapaMeTp:

MassCancelRequestType (530) = “7°.

[Tonsa C1OrdID (11) u TransactTime (60) sBnsitoTcs o0si3arenbHbIMU B coobieHnn Order Mass Cancel Request (q) 1 1oKHBI OBITH 3aMTOTHEHBI
BCEI/Ia, HE3aBUCHUMO OT TOTO, KaKHe MapaMeTPhl CHATHS 3assBOK ONPEIICIICHEI.

Tabauua 23
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)
o
)

<I'pynna «Header»>

ﬂOHyCTI/IMbIe SHAYCHUSA

IIpumeyanue

Tun coobmenus ='q'

11

ClOrdID

o o Haanune

String

Unentudukatop coodbmenuss Order Mass Cancel Request (q) - maccoBoro
3ampoca Ha CHATHE 3asBOK.

526

SecondaryClOrdID

s

String

Conepxxumoe 3toro noist coorBercTByeT momo EXTREF 3asBku B Tabmumax
Toproso#i Cucremsl. Eciin ykazaHO maHHOE 1moiie, TO OYAYT CHSTHI TOJBKO TE
3asBkM, B KoTopbix mnione EXTREF coBmagaer co 3HaueHMeM IIOJA
SecondaryClOrdID.

530

MassCancelRequestTy
pe

char

‘r (Cusath
oIIpefeNeHHOMY (hHHaHCOBOMY
HHCTPYMEHTY)

7’ (CHATH Bce 3as1BKH, KOTOPBIE
YZOBIECTBOPSIOT  MapamMeTpam
3ampoca)

3asiBKH 1o

Twum MmaccoBoro 3alrpoca Ha CHATHUC 3adBOK.

336

TradingSessionID

y*

String

Wnentndukarop pexxuma TOproB Aisi (GUHAHCOBOTO MHCTPYMEHTA, 3asBKH IO
KOTOPOMY ITOJDKHBI ObITH cHsTHI. OOs3atensHO, eciu MassCancelRequestType
(530) = “1” (CHsTb 3a51BKH 110 OTIPEACICHHOMY (MHAHCOBOMY HHCTPYMEHTY).

<I'pymna «Instrument»>

y*

Wnentudukarop GUHAHCOBOTO HHCTPYMEHTA, 3asBKH IO KOTOPOMY JOJDKHEI
ObITh cHATEL. Obs3aTenbHO, ecimm MassCancelRequestType (530) = ‘17 (Casts
3asBKH II0 ONPENEICHHOMY (DMHAHCOBOMY HHCTPYMEHTY).

54

Side

char

'1' (IToxymnka)
'2' (ITpoaxa)

HampasnenHocts 3asBku. Mcmonb3yercs, Kak [JOIOJIHUTEIbHBIM IapaMmerp
3ampoca Ha CHATHE 3asABOK. EcCiM 3HaYeHHME HE ONpEJENICHO, CUMUTAETCS, 4YTO
3asIBKH JII00O0# HAIIPaBJIEHHOCTH JIOJDKHBI OBITH CHSITHI.

60

TransactTime

UTCTimestamp

Bpemst popmupoBanus 3anpoca Ha CHATHE 3asiBOK. O0sI3aTEIEHO B COOTBETCTBUH
¢ nporokoaom FIX. UrHopupyeTcst mpu 00padoTke.

Account

String(12)

Topeoswiti cuem, 6 cuem Komopoeo nooauwa 3asexka. Hcnonvzyemcs, kak
OONOTHUMENbHBLI NAPAMEmp 3anpoca Ha cHsmue 3a860K. Eciu 3nauenue ne
ONnpeoeseHo, CHUmMaemcs, 4mo 3as6Ku C J0ObIM MOP206bIM CHEMOM OO0ANCHDL
Oblmb CHAMBbL.

<[ pynna «Parties»>

Cmoponw 3as6xu. O6biuHO coOepoicum UOeHMUPUKAmop Noab306amens u/uiu
@upmbl, 3a56KU KOMOPBIX 00NAHCHLL Obimb CHAMbL. Ecnu nonvzosamens u gupma
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ﬂOHyCTI/IMbIe SHAYCHUSA HpnMeanne

o
=
>
=
=
<

=

He onpeoesieHbl, CUUMAencsl, Ymo 3das6Ku T00blx pupm, noab308ameinci O0IHCHbL
ObIMb CHAMDL.

<I'pymma «Trailer»>

(¢}

4.3. CoobLeHunsa oT cepBepa K KITMEHTY

4.31

Trading Session Status (h)

Coobmenne Trading Session Status (h) mpenocrasisier HH(OPMALMIO O CTaTyce MOAKIIOYEHUs K KOHKpeTHOMY pblHKY MOEX u otnpasnsercs
FIX xnuenty 6e3 3amnpoca (unsolicited) B cieayrommx ciaydasx:

O
O
O
O
O

Coenunenne FIX cepsepa ¢ Toprosoit cucreMoit MOEX ycranoBieHO
Coenunenne FIX cepsepa ¢ Toprosoii cucremoit MOEX 3aBepIiieHO KOPPEKTHO
Coenunenne FIX cepsepa ¢ Toprosoit cucreMoit MOEX 3aBepIiiieHO HEKOPPEKTHO
[ToBTOpHOE coenunenue FIX cepepa ¢ Toprooii cucremoit MOEX

Toprogas cuctema MOEX nepe3anyiieHna/Bo300HOBIIEHA.

[Mpumeuanue: Het HeoOxoammocTu oxuaarh coodmenus 340=101 npu mosryuenun ycrnenrHoro coobmennst Logon. Coobmenus Trading session
Status UCTIONB3YIOTCS TOJILKO TIPU HETATUBHBIX CIICHAPHUSX:

[Monmy4yenne coobmenust 340=103 o3Hauaer, uyTo BB He Oynere momydath Execution Reports 10 Tex mop, moka He MPHIET
coobuienue 340=101

Bce mpuka3el Ha TTOCTaHOBKY/OTMEHY/M3MEHEHHUs 3asBKU OyIyT OTBEPTHYTHl B MPOMEXKYTKE BPEMEHH MEXIY MOTyYeHHEM
coobuienus 340=103 u coodbuenus 340=101

[Tonyuenne coobmenuss 340=101 mocne coobmennst 340=103 o3Havaer, uyto padorocrnocodHocTs FIX cepBepa
BOCCTAaHOBJICHA.

[Tons coobmenns Trading Session Status (h) onucans B Tabnuie 24.

Tabmuua 214

JlonmycTnMblie 3HA4YECHHSI IIpumeyanne

)
=
=
=
=
<
=




<['pymma «Header»> (0] Tun coobmenns = 'h'

336  TradingSessionID o String Wnentudukartop ToproBoit ceccuu. Ilone conepKuT HACHTUDUKATOP PHIHKA.
325  UnsolicitedIndicator H Boolean 'Y' (da) WupukaTtop, KOTOPBIA MOKA3BIBACT, OTIPABISETCS JH 3TO COOOMICHHE II0
3anpocy/moanucke (B otBeT Ha Trading Session Status Request (g)) wiu Her.
340 | TradSesStatus o int ‘100’ (Topeosas cucmema Craryc ToproBod ceccun. Mcmonmb3yerca A IpeaoCTaBIEHUs cTaTyca
nepesanywena/e0306Ho6n1ena) TIOJIKJIIOYEHHS K KOHKpeTHOMY peiHKY MOEX.
‘101" (Coeounenue c¢ MOEX
YCMAHOB1EHO)
‘102°  (Coeounenue ¢ MOEX
3a8epuileHo KOPPEeKmHo)
‘103" (Coeounenue ¢ MOEX
3a8ePUIEHO HEKOPPEKMHO)
‘104’ (IloemopHoe coeduneHue c
MOEX)
58 Text H String TekcroBass cTpoka B cBoOOgHOM Qopmare. MOXKET HCHOIB30BATHCS IS
KOMMEHTapHUeB, JOMOIHUTEIbHON HH()OPMALIMH Kacaloleics TOIKII0OYCHUS K
KOHKpeTHOMY pelHKY MOEX.
<['pymma «Trailer»> o

4.3.2 Execution Report (8)

Coobmenne Execution Report (8) ucnonb3yercst 71st TOTO, YTOOBI:
e [loaTBepauTh pa3MelieHUE 3asBKH;
OTKJIOHUTB 3aIllpOC HAa MOCTAHOBKY/CHATHE 3aBKH, a TAK)KE HEKOPPEKTHBIN 3alpOC TEKYILETO CTaTyca 3asBKU;
[ToaTBepAUTH MONTyYEeHHE KOPPEKTHOTO 3aIpOca Ha CHSTHE 3asBKH,
[IpenocraBuTh HHGOPMAITHIO O TEKYIIIEM CTATyCEe 3asBKH;
[IpenocraBuTh MHGOPMAITHIO O CAETKAX, 3AKIIOYCHHBIX HA OCHOBE 3a5BKH;
[IpenocraBuTh HHGOPMAITHIO 00 YCIICIITHOM CHSITHU 3asiBKH,

B coobmenusix Execution Report (8) moxert npucyrctBoBats nose Text (58), B KOTOPOM COEP>KUTCS CTPOKa OTBETA Apa TOPrOBOI CUCTEMBI IS
COOBITUI THMA PETUCTPALIMU, CHATHSI WM U3MEHEHHUS 3aBKHU, UM OTKA30B B 3TUX JIEHCTBUAX. PekoMeHayeTcsl mpoBepATh HAIU4YUE B 3TOU CTPOKE
KO/1a BO3Bpara B CKOOKax, HaIpuMep,



58=(210) CHaTO BadgBok: 1. CHATO koJMuecTBO: 1. Hemnb3g cHuMaTws: 0.
dopmMaT CTpOKH MOCTOSTHEH, HO UMEET PYCCKUI M aHTIMICKHiA BapuaHThl. Kol BO3BpaTa B CKOOKaX MOCTOSIHHBI JJIs1 KQXKI0TO U3 COOBITHIA.

B ciyqae cnenku no BamotHo cBom win PEITO ¢ LK 3asBke, Bcerna co3maercst 3 Execution Report (8) coobmienwus ¢ oquHakoBsiM OrderID (37):

1. Tlepsoe - Execution Report (8) ¢ moiaem Symbol (55) pasaeim SECCODE* opurnnansnoro comna uiu caenku PEITO ¢ K, a Takke nenamu
Y KOJIMYECTBEHHBIMU XapPaKTEPUCTUKAMH IO CBOITY.

2. Jlanee cienyroT ABE CIOT CACIKH CO 3HAYCHHUSMH 110 COOTBETCTBYIOIIMM pacdeTHbIM AHsAM cBona uiu caenku PEITO ¢ 1IK; Symbol (55) paBen
SECCODE* tekymiero crora; JOT COOTBETCTBYeT cuMBoITy crioTa. [Toe LeavesQty (151) y Takux caenok Bcerna paBao «0», a CumQty (14)
paBHo LastQty (32).

B coobmenusx Execution Report (8) umeercs cnenyromas jgoruka nomydenus TaroB ClOrdID(11) u OrigClOrdID(41) u ExecType (150):

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

e npu cHatuu 3asBkH, Toru  ClOrdID(11) u OrigClOrdID(41) momy4uT ToNbKO HIEHTU(HUKATOP MOCTABUBIINMA 3aBKY, IPH YCIOBUH, YTO
caM e ee CHsUI;

B citydae, eciu 3asBka caumaercs npu SenderCompld (49) ne pasabim SenderCompld (49) mocraBuBmiero 3asBky, To B Execution Report (8)

obouMm uaentudukaropam npuner ExecType (150) =4. Brnagenen 3asBku noiaydyut cooduienue co 3HayeHneM noist ClOrdID(11) paBHbIM

CIOrdID(11) B coobiienuu o nmocraHoBke 3asBkU. neHnTuduxaropy, CHABIIEMY 3asiBKY, IpUIeT coobiienue co 3HaueHueM nosst ClOrdID(11)

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

e IIpU CHATHU 3asBKH, MO KOTOPOH Ooyiee HE OXKHMIACTCS OTYETOB MO CHeNKaM (KaK IMPaBHJIO, 9TO 3asABKH, HE YCIIEBIINE YaCTHYHO
WCIIOTHUTHCS ) TIoJIb30BaTeNo puaet cpasy Execution Report (8) ExecType (150) =4, coobmenus Execution Report (8) ExecType (150)
=6 He Oyzer

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

® [IpU YCHEIIHOM U3MEHEHUHU MapaMeTpOB 3asBKU UACHTHU(PHUKATOPOM e€ mocTaBUBIINM, B 0TBET Ha cBoil Order Cancel/Replace Request (G)
oH nonyuuT Execution Report (8) co 3nauennem ExecType (150) =5, ClOrdID(11) paBubim ClOrdID(11) u3 coobiieHus o mocTaHOBKe
Order Cancel/Replace Request (G), u OrigClOrdID(41) pasusbrit C1OrdID(11) u3 coobmenus New Order - Single (D).

® [IpU YCIEUIHOM M3MEHEHMH MapaMeTpoB 3asBkH, korjaa 3HaueHue SenderCompld (49) B Order Cancel/Replace Request (G) He paBHO
SenderCompld (49) mocraBuBLIero 3asBKy, WACHTU(PHUKATOP, MOCTABUBIIMN HCXOAHYIO 3asiBKy mnoiyduT Execution Report (8) co
3naueHueM ExecType (150) =4 u 3nauenuem nonst ClOrdID(11) paBabim ClOrdID(11) u3 cooOmieHHsT O MOCTaHOBKE 3asiBKH.



WNnentudukarop, u3MeHuBIUK 3asBKy moinyduT Execution Report (8) co 3Hauenumem ExecType (150) =5 u ClOrdID(11) paBHBIM

ClOrdID(11) u3 coobmieHus1, KOTOPOE MPUBEIIO K MOCTAHOBKE U3MEHSEMON 3asBKH.

<I'pynma «Header»>

[Tons coobmenus Execution Report (8) onucansr B Tabnmie 25.

J1o

Tabmnuua 225

Tun cooOmenust = '8'

37

OrderID

String

Wnentndukarop 3asBku, npucsanBaeMsiii Toprosoii Cucremoit MOEX.
‘YHUKaJIeH BO BCEH UCTOPUU PhIHKA.

526

SecondaryClOrdID

String

TTone 3amonnsercst 3HadenueM nojs EXTREF u3 tabmmm MOEX u
COBIIA[AET CO 3HAUYCHHNEM, YKa3aHHBIM IPH IIOCTAHOBKE 3asIBKH.

11

CIOrdID

String

YuukaneHbi (B TeueHue qu i qanaoro SenderComplD)
MOJIb30BATEIbCKUI UICHTH()HUKATOP NPUKa3a, B OTBET HA KOTOPBIH
MpUXOAMT AaHHbI Execution Report.

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

[Mpumeuanue: ClOrdID MoxxeT ObITh HEYHHUKAJIBHBIM WIIM COJEPIKATH
3HaueHne ‘N/A’, Hampumep, €CIH IOJB30BATENb CO3JAl WM CHSUI
3asBKy He yepe3 npwioxkenne MFIX Transactional.

41

OrigCIOrdID

String

INonp30BaTeNBCKUN HACHTU(GUKATOP 3asBKH, HCIIOIB3YETCS IPU CHATHH
/m3meHeHnH 3asBKu. O0s3aTeNbHOE, €CIIH 3TO COOOIICHNE OTIIPABIISIETCS
B otBer Ha 3ampoc Order Cancel Request (F)/Order Cancel/Replace
Request (G) oT monb30BaTess, IOCTaBUBLIETO IEPBOHAYATIBHYIO 3a5IBKY.
ClOrdID (11) pasen CIOrdID (11) 3asiBku Ha CHSITHE/M3MEHEHHUE 3asIBKU
(HO HE mnepBonauanbHOM 3asBku). Ilone yciioBHO 00si3aTenbHOE B
orere Ha 3ampoc Order Cancel Request (F)/Order Cancel/Replace
Request (G) oT monb30BaTeIst, MOCTABUBIIETO MEPBOHAYATBHYIO 3a5IBKY.

<I'pynmna «Parties»>

CropoHnsl 3asBku. ['pynma oOs3arenpHas, ecmu ExecType (150) ne
spisiercst onqHuM u3 (‘0° (Pasmemenne), ‘6’ (PaccmarpuBaercs cHsThe),
‘8’ (OTknoHEHHE)).
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Kaxk npaBuio, rpynmna cogepkut naeHTH(UKaTop GUPMBI U KO KIIHEHTa
(ecnu mpuMeHNM).
17 ExecID o String VYHUKaNbHBI HACHTU(QHKATOp OT4eTa OO0 HCIIOJIHCHUH 3asBKH
(Execution Report).
3ameyaHue: Ui CHENOK 3HAYCHHWE MAHHOTO MO (OPMHUPYETCs
cirepyronm oopazom: <MOEX TRADENO> | <B/S direction> | <Trade
Time in HHMMSS format at Moscow time>. IIpu 3Tom <B/S direction>
u <Trade Time in HHMMSS format at Moscow time> coBIagarT co
3HA4YEHHUAMH B €XKEIHEBHOM OTYETE IO CAENKaM, mpucbuiaeMoM MOEX
B KOHIIE JHS.
150 ExecType o char '0' (Pazmemenne) Tum oTyeta 00 NCTIOIHEHNH 3a8BKH, KOTOPBII ONMUCHIBAECT Ha3HAUCHHUE
'4' (Cusarue) oTYeTa.
'S' (M3meHeHo)
'6' (PaccmaTpuBaeTcs cHATHE)
'8' (OTKIIOHEHNE HEKOPPEKTHOM
3as1BKH)
'F' (Cnenka)
39 OrdStatus o char '0' (HoBasi/AxTrBHas) Texyuii cTaTyc 3asBKH.
'l' (YacTUYHO UCIIOTHEHA)
2! (McnionHeHa)
'4' (Ormenena/Cusra)
'6'(PaccmarpuBaercst
OTMEHa/CHATHE)
'8' (OTKII0HEHA)
'9' (OxumaeT HaCTYIUICHUS
COOBITHSN)
'E' (PaccmaTpuBaeTcs
U3MEHEHHE)
636 WorkingIndicator H Boolean 'N' (He akTuBHast) Muaukatop, KOTOpBI MNOKa3blBaeT, aKTHUBUPOBAHA 1M HAa JAHHBINA
"Y' (AkTuBHAS) MOMEHT 3asBKa. Mcnonb3yercs Tonbko il 3asBOK co crarycoMm '0'



http://btobits.com/fixopaedia/fixdic44/tag_636_WorkingIndicator.html
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(HoBasi/AxTHBHas), y KOTOPBIX 3aJaHO BpeMs aKTHBallMd B TMOJIE

103

OrdRejReason

int

'l' (Hen3BecTHBIN HHCTPYMEHT)
'3' (IIpeBbIIEH TUMUT MO
3asBKE)

'5' (HemsBecTHas 3asBKa)

'6' (dyOnukaT 3asBKH
(mampumep, nyomukatr ClOrdID
(1))

'11' (Henoamep>kuBaeMbie
aTpUOYTHI/CBOWCTBA 3asIBKH)
'13' (HekoppeKTHBIN 00beM
3as1BKH)

'15' (HexoppeKTHBIH TOPrOBBII
cHer)

99" (Ipyroe)

EffectiveTime (168).

[IprarHa OTKIOHEHUS 3asBKU. YKa3bpiBaercs st ExecType = “8°.

378

ExecRestatementReason

int

97" (Ommena FOK 3asexu,
Komopas He Moodicem Obimb
UCnonHeHa HemeoneHHo),

'98" (Ommena 3asn6xu 6 Komye
MOpP2060ll ceccuu Ul 3as6KuU,
Komopast npueooum K
3AKTIOYEHUI0 KPOCC - COCKUL),
‘100’ (Cuama no COD (Cancel
on disconnect )

[MpuunHa cHATHS 3asBKH, UCIOJB3YETCS, €CIM 3asBKa Oblia CHSTA
Toprosoii cucTeMoil.

Account

String

ToproBelii cUeT, B CYET KOTOPOro mojiana 3asBka. COOTBETCTBYET MO0
ACCOUNT B API uutro3a MICEX Bridge.

64

SettlDate

LocalMktDate

[Hara pacueros, BeipaxkxeHHas B [TTTMM/J] dopmare.

5020

OptionSettlDate

LocalMktDate

[Hara pacueroB, ycraHoBIeHHas it 3asiBku B [TTTMMJIJT popmare.
[Tone npuCyTCTBYET TONBKO VISl OTYETOB IO CIEIIKAM.
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IIpumeuanue: naTa pacueToB B 3asIBKE MOXKET HE COBNAIATh C JAaTOH
pacyeToB MO CONPSDKEHHBIM CAEIKaM IJIsI HHCTPYMEHTOB BaIIOTHOTO
CBOII u PEIIO c I1K.

5459 OptionSettlType H String Kon pacueros TC MOEX
<I'pymmna «Instrument»> H Tukep, uaeHTH(UKaTOp (UHAHCOBOrO WHCTpyMEHTa. B KadecTse
naeHTH(UKaTopa  (UHAHCOBOTO  WHCTPYMEHTA  HCIOJIB3YETCs
SECCODE*.
54 Side H char '1" (TToxymnka) Hamnpagienue 3asBKu.
"2' (lIpomaxa B cmygae chaenku 1o CBOII HMHCTPYMEHTY (BQJIIOTHBIA PBIHOK),
HarpaBJIeHUE YKa3bIBaeTCs 0 CIIOT CIEIIKE ¢ Ooee Mo3JHel pacyeTHOH
JIaTOU.
<I'pynma «Order Qty Data»> H O0OBeM 3as1BKH, BHIPQKEHHBIN B JIOTAX.
40 OrdType H char 'l" (PeiHOUHAs) Tun 3adBKH.
2" (JIumutHas)
'W' (Ilo cpemHeB3BelIEHHOM
1IeHe)
423 PriceType H int 'l' (B mpoueHTax ot HomuHana) | Tun ueHs! 3asBku. s 3asBok PEIIO ¢ K yka3piBaeTcsi Kak cTaBKa
(Tombko Ut poHmoBOrO pEIHKA) | PETIO
'2' (3a emuWHUIly IICHHOW
Oymarn)
'9' (JoxomHOCTB) (TOIBKO IS
(hOHIOBOTO PHIHKA)
44 Price v Price Iena 3asiBKH, HCHOJIB3YETCS 115l TUMUTHOM 3asiBKH. O0s13aTeNIbHO, €CITN
3aJJaHHO B 3asBKe.
59 TimeInForce H char '0' ([lelicTBUTENIFHA B TCYCHUH Bpemst neiicTBus 3asBKH, OINpEAENSeT, Kak JOJIro 3asBKa SBISETCS

TIHS)

'3' (HemennieHHO HITH
OTKJIOHHTB)

'4' (IciosTHUTD MJIM OTKIIOHUTBH)

JeficTBUTEN HOU. OTCYTCTBUE 3TOTO MOl HHTEPIPETHPYETCsI, KaK
« JleicTBUTEIbHA B TEYCHHUE THS Y.
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'"7' (ITo 1eHe 3aKphITHS) (IS
(hOH/IOBOTO PHIHKA)

168 EffectiveTime H UTCTimestamp Bpewms akTuBammu 3a1BKu (TOJIBKO A1 POHTOBOTO PHIHKA).

5202 TradeThruTime H char ‘C’ (3as1BKa B ayKIHOH Tunm coObITHS aKTHBAIMK 3asABKU (TOJNBKO AU 3asBKH B AYKIMOH

3aKPBITH) 3aKPBITHA)

528 OrderCapacity H char 'P' (ITpunauumnan/I naBa) JearenbHocTs  upMbl, pa3mecTuBIIed  3asBKY. KomOuHarus:
OrderCapacity (528) = 'P' u OrderRestrictions (529) ='5' ucnonb3yercs
JUIsL ompeaeneHusl 3asBKU MapkeT Melkepa WIM CIELHaIucTa I0
LEHHBIM OyMmaram (st (POHJOBOTO PBIHKA).

529 OrderRestrictions H MultipleValueString '5S' ([e#ictBoBaTh Kak Mapker- | OrpaHudeHUs o 3as1BKE. Mosxet coJepxKarThb Habop

MEHKep MM KaK CHENUAIICT 10 | OTPaHMYCHUH/MHCTPYKIMK, pa3AeieHHbIX npodenom. KomOunarms:

LIEHHBIM OymMaram) OrderCapacity (528) = 'P' u OrderRestrictions (529) ='5' ucmonb3yercs
JUIL OIpezeNneHus 3asiBKU MapkeT Melkepa WM CHELHUahcTa II0
IIEHHBIM OyMmaram.

32 LastQty v Qty OOBbeM 3asBKH, BBIPOXEHHBIM B JIOTaX, HPOJAHHBIN/KYIUICHHBIH B
paMKax O3Toi (mociemHeif) cpenku 1o JaHHOW 3asBke. [lome
ob6s3arensHoe, et ExecType (150) = 'F' (Crenka).

31 LastPx v Price Iena aToi# (TOCTeIHEH) CISIKH IO JaHHOMU 3asiBKe. [1oie o0s3aTenpHoe,
eciu ExecType (150) = 'F' (Caenka).

336 TradingSessionID O* | String Wnentudukarop TOproBoil ceccuu. B kauecTBe wuneHTH(HKATOpA
TOProBO# ceccuu ucroinb3yercs pexuM Topros (SECBOARD).

625 TradingSessionSubID H String ‘OPEN’- mepuoj OTKPBITHS ITeprox TOProBo# ceccuu, KOraa ObUIa pa3MelIeHa 3asBKa.

‘S’ — mepuoa ayKuuoHa
OTKPBITHS

‘NORM’ — HOpMaIIbHBIH
MIEPHOJ TOPTOB

‘CLOS’ — mepuox 3aKpBITHS
‘CA’ - ayKIIMOH 3aKPBITH
‘I” - TUCKpeTHBIN ayKIIHOH



http://btobits.com/fixopaedia/fixdic44/tag_32_LastQty.html
http://btobits.com/fixopaedia/fixdic44/data_types.html#{Qty}
http://btobits.com/fixopaedia/fixdic44/tag_150_ExecType.html
http://btobits.com/fixopaedia/fixdic44/tag_31_LastPx.html
http://btobits.com/fixopaedia/fixdic44/data_types.html#{Price}
http://btobits.com/fixopaedia/fixdic44/tag_150_ExecType.html
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‘D’ - ayKIIMOH KPYIHBIX
MaKeTOB (TOJIBKO JJIS
(hOHIOBOTO PHIHKA)

‘E‘ - TOpru mo neHe ayKIuoHa
3aKPBITHS

IIpumeuyanue

151 LeavesQty H Qty Heuncnonrennas acts 3asBku. Ecim OrdStatus (39) = ‘4°, ‘6° wim ‘8’
(T.e. 3asBKa OoJiee HEe aKTHBHA WJIN OKUAaeT cHATHE), To LeavesQty =0,
nHaue LeavesQty = OrderQty — CumQty.

B ciaydae caenok mo CBOI MHCTPYMEHTY (BaJOTHBIN PBIHOK) CO CIIOT
mosiem Symbol (55), LeavesQty = “0”.

14 CumQty H Qty HcnonHeHHass 4dacTth 3asBKM. EciM 3asBKa OXHAAET CHATHE, T.C.
OrdStatus (39) = ‘6°, To CumQty = 0.

6 AvgPx H Price CpenneB3BeleHHas eHa ceNIoK 1o 3asiBke. Beerna ‘0’ nns MOEX.

60 TransactTime V* | UTCTimestamp Bpemsa pecucmpayuu, cnamus, omkasa 8 pecucmpayuu, Uiy usmMeHeHus
3A86KU UIU BPEMs 3AKTI0UeHUsL COenKU no 3asexe. QbszamenvHoe, eciu
ExecType (150) sensemes oonum uz (‘0°, '4°, 5°, ‘6°, ‘F)".
Ipumeuanue:

Hons 60 u 9412 popmupyrom 3nauenue epemenu HaAuaIa 06PaAOOMKU
sasexu aopom TC. [Ipu nanuyuu ouepeou Ha 06pabomKy Ha 6xoode 0pa
8peMsl 0AHCUOAHUSL 8 OUepedu byOem Yuumvl8amsCs 8 3HAYEeHUU
8PeMEHU pecUCmpayuu 3as6Ku.

9412 OrigTime H int Bpema pecucmpayuu mpausaxyuu 6 MUKpOCeKyHOAX KaK YKA3AHO 8
mopeogou cucmeme. Jlannoe 3nauenue ciedyem npubasums K 3HA4eHUI0
6 60-m none 014 NOAYYEHUs 8peMeHU MPAH3AKYUU C MUKPOCEKYHOHOU
MOYHOCMBIO.

6029 CurrencyCode H String Koo eantomer 6 komopoii mopeyemcs [{B

5155 InstitutionlD String Hoenmugpuxamop pacuemnou opeanuzayuu
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6636 StipulationValue H char Y’ (a) HUnouxamop ‘Y’ yxazvieaem, umo coenka 3aKmO4eHd HA OCHOBAHUU
‘N’ (Hem) aiicbepe-3as6Ku
7695 CoverID H char Y’ (a) Ipusnax 6r0KUpOBKU PUHAHCOB020 UHCMPYMEHMA HA CREYUATbHOM
‘N’(Hem) cueme Ha epems onepayuu PEIIO
7693 ClientAccID H String Hoenmuguxamop pacuemnozo cuema ¢ HKL]
9173 TradelssueDate H LocalMktDate [lama 3axnmiouenus coenxu
9945 OrigOrderID H String Vkasvieaem ID uzmenennoti 3assxu. Ucnonvzyemces 6 omeem na Order
Cancel/Replace Request (G).
Tpumeuanue: npu 3amene 3aa6Ku el NPUCBAUBAETNCS HOBbLL OUPIHCEBOU
nHomep OrderID (37). B none 9945 ykaszvieaemcs Oupoicegoti Homep
3a56KU, CHAMOU NPU BLINOTHEHUY USMEHEHUS.
9580 ParentID H String Hoenmugurayuonnwiii Homep sumpunnou coeaxu 6 Topeosou Cucmeme
ons coenox PEIIO u santomuvix SWAP coenox.
<I'pynmna «Commission Data»> H CyMMmapHast KOMUCCHS 110 CAAEJIKE, KOTOpas Oblila 3aKJI0YeHa Ha OCHOBE
JTAaHHOM 3asSBKH.
Joctynao mist cepBucoB MFIX Trade Capture m MFIX Drop Copy B
COOTBETCTBHH C IMOTHOMOYHMSIMH ITOJIb30BATEIIS.
I'pynma nenocrynna st cepsuca MFIX Trade c stHBapst 2015 r.
<I'pynmna «Yield Datay»> H JIOXOMHOCTB T10 CHAEIKE.
159 AccruedInterestAmt H Amt HakomuieHHBIH KyHOHHBINH TOXOJ IO CHEIKE Ui KOHBEPTHPYEMBIX
oOmmranuii win (UHAHCOBBIX HMHCTPYMEHTOB C (DPUKCHPOBaHHBIM
JI0X0/IOM (TOJIBKO JUTst ()OHTOBOTO PHIHKA).
119 SettICurrAmt H Amt OOBbeM cHeNKu 10 HOMHUHAJY, BBIPaKCHHBIH B BaJlOTe HOMHHAJA
(TosbKO 715t (POHAOBOTO PHIHKA).
58 Text H String TekcroBass crpoka B cBoOoxHOM (dopmare. Hcmonb3yercs Juis

ACTAIN3aluU IPUINHBI OTKIIOHECHUS 3alIpocCa TEKYIIETO CTaTyCa 3asiBKU
WM PasMEIICHUSI 3asiBKH.

HpI/IMe‘{aHI/ICZ B ATOM CTPOKE Ie€peaacTCs OTBET dApa TOpI‘OBOﬁ CHUCTEMBI
Ha 3asBKU WJIHA CHSATHS 3as9BOK. SI3BIK OTBETOB YCTaHaBJIMBACTCA IPU




)
=
=
=
=
<
=

JonmycTtumble 3HAYEHHUS

IIpumeuyanue

perucTpanuu mojb3oBarelisi. Eciau s3bIK YCTAaHOBIEH B PYCCKHiA, TO
TeKCT nepenaercs B koauposke WIN 1251.

136

NoMiscFees

NumInGroup

KommgectBo snementoB B rpymme MiscFees (Tompko anms goHmOBOTO
PBIHKA).

CyMMmapHast KOMHUCCHS TI0 CAEJIKE, KOTopas Oblila 3aK/II0YeHa Ha OCHOBE
IAHHOM 3aBKH.

Joctymao anst cepsucoB MFIX Trade Capture 1 MFIX Drop Copy B
COOTBETCTBHH C ITOJTHOMOYHUSIMH TI0JIb30BATEIIS.

I'pynna vegoctynHa st cepsuca MFIX Trade c ssuBapst 2015 .

137

=>MiscFeeAmt

Amt

3HayeHHe KOMUCCUH 110 caeike. [Tone o6s3arensHoe, eciin NoMiscFees
(136)> 0 (TompKo 1t POHIOBOTO PHIHKA).

CyMMmapHast KOMHCCHS 10 CAAEJKE, KOTOpas Oblila 3aKJIF0YeHa Ha OCHOBE
JTAaHHOM 3asSBKH.

Hoctymao mist cepBucoB MFIX Trade Capture 1 MFIX Drop Copy B
COOTBETCTBHUH C TIOJTHOMOYHSMU II0JIb30BaTES.

I'pynna HenocrymnHa yis cepBuca MFIX Trade ¢ suBapst 2015 r.

139

=>MiscFeeType

int

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

Tun xomuccuum mo cuaeike. Ilone obGs3arensHoe, ecim NoMiscFees
(136)>0

CymMapHast KOMHICCHS TI0 CIIENKe, KOTopas Oblila 3aKIF0ueHa Ha OCHOBE
JTAaHHOM 3asSBKH.

Hocrymao st cepeucoB MFIX Trade Capture 1 MFIX Drop Copy B
COOTBETCTBUU C MOJIHOMOUYHUSMHU NOJIb30BATEIS.

I'pynmna venocrynna juist cepsuca MFIX Trade c stuBapst 2015 r.

<I'pynna «TrdRegTimestamps»>

Bpema pecucmpayuu 3asaeéxu na MOEX.

1090

MaxPriceLevels

T =

int

1 (Tlo oonoii yene)

MaxcumanbHoe KOIUYECmME0 YEeHOBLIX YPOGHel Ol COeNOK N0 MOl
3asexe.

278

MDEntryID

String

3nauenue nonss MDEntrylD ons OaHHOU 30516KU 8 NOMOKe
OdannvixOrder List Refresh /Snapshot FAST udp multicast marketdata
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cepsuca. I1o36onsem udenmuguyuposams cobcmeennbvle 3as16KU 6
nomoke 00e31U4eHHbIX 3A560K PbIHKA.

Ilybnuunvii Homep 3a316Ku.

- NPUCBAUBACICSL HOBBIM IUMUMHBIM 3A58KAM

- npuceausaemcs 3asexam muna Cusms Ocmamox, [lonnocmuio unu
OMKIOHUNb, PHIHOYHBIM — MOJIbKO NPU HATUYUU COENIOK

- UBMEHSIeMCSL HA HOBbLUL NPU KAAHCOOM HONOTHEHUU BUOUMO20
Kouyecmea 3as80Kk muna aicoepe

Ipumeuanue:

3asexu, kKomopwie ne cyuecmeosanu 8 KHuze 3as160K 6 AKMUBHOM
cocmosiHuu (ROIHOCMbIO UCNOIHEHHble NpU pesucmpayuu, market,
10C, FOK) ne nybnuxyromes 6 nomoxax FAST, no um mooicem 6vimo
npuceoen nyoauunsili Homep 6 Execution Report.

Ecnu 3as6xa cmana neakmugnot yepes manozo (meree 200
MUKPOCEKYHO) UHMEPBATL BpeMeHU NOCIle PeUCMPAayuu, mo oHd
Mmodrcem Ovimy He onyoauxosana 6 FAST, no eii Oy0em npuceoer
nyoauunsil Homep 6 Execution Report.

84 CxlQty H Qty CHAmMoe Konu4yecmeo 8 omgeme Ha 3arpoc CHAMUA 304A8KU

851 LastLiquiditylnd H int '1" (0o6aensem nukeudHocme) | ITOT dnar NOKasblBaeT, 3aK/1l04EHa M CAeNKa NO NacCMBHOM

(adding liquidity) nnu no arpeccusHoi (taking liquidity) 3anske.
'2’ (3a6upaem AuKeUOHOCM®b) .
MPUMEHMMO TOIbKO A5 COODLLEHMI O CAENKAX.

5979 RequestTime H UTCTimestamp Mone npucytctByeT B coobueHunax Execution Report, Order Mass
Cancel Report nnm Order Cancel Reject gna oTBeToB Ha BXxoaAalue
coobuieHma tmna 35=D, G, F, g. CoAepXUT 3Ha4YeHWe BPEMEHU
NoNy4YeHUA BXOLALLEro COOBLLEHNA NO NOKANbHbIM Yacam cepsepa FIX
gateway B ¢popmate YYYYMMDD-HH:MM:SS.ssssss.

<I'pynmna «Trailer»> o




4.3.3 Order Mass Cancel Report (r)

Coo6menne Order Mass Cancel Report (1) ucronb3yercst Juisi TOATBEPKACHHS TOTYyYSHUS WIH OTKJIOHEHHWE HEKOPPEKTHOTO MacCOBOTO 3arpoca
Ha cHATHE paHee pa3MmeleHHbIX 3asiBOK (Order Mass Cancel Request (q)). Ha kaxnayro 3asBKy, KoTopasi Obula OTMEHEHA B pe3ylbTrare o0padoTKu
MaccOBOT0 3aIpoca Ha CHATHE 3asBOK, popMupyeTcs oTaenbHoe coodmenne Execution Report (8), B koropom 3Hauenune ClOrdID(11) pasno ClOrdID(11)
u3 coobmienus o nocraHoBke 3asBku u ExecType (150) =4.

3ameuanue: Ecnm KIMEHT pa3opBeT CEeCCHIO cpasy ke mociie oTnpaBku coodmmenust Order Mass Cancel Request, To He rapaHTHpyeTcs, YTO OH

nocJje nepenoaxitoyeHus noayuut coodmenue Order Mass Cancel Report. B Takom citydae OyayT oTIIpaBieHbI TOJIBKO OT/AEIbHbBIE COOOILEHUS

Execution Report mo xaxqoii OTMEHEHHOM 3asiBKe.

[Tonsa coobmenus Order Mass Cancel Report (r) onucansi B Tabnute 26.

Tabnuna 236
Q
o 5
s ) JonycTuMble 3HAYEHUS IMpumeyanne
5
=
<I'pymma «Header»> (0] Tun coobmenus = 'r'
11 CIOrdID H String Wnentndukarop MaccoBoro 3ampoca Ha CHATHE 3asBOK,

npucsoennblid FIX kinenrom (Order Mass Cancel Request (q)).
Kommpyercs u3 coobmenns Order Mass Cancel Request (q)

526 | SecondaryClOrdID H String 3HayeHHe IMOJI COBMAJAeT CO 3HAYEHHEM COOTBETCTBYIOILIETO
moJist B coobmennu Order Mass Cancel Request.
37 OrderID o String [TpucBoeHHbIi TOProBO CUCTEMO YHUKAJIbHBII
uAeHTH(UKATOP MACCOBOT'O 3aMpoca Ha CHATHE 3asBOK.
530 | MassCancelRequestTy | O char ‘1> (CumaTp 3afBKM 10  ONIpPENCICHHOMY | THIT MaccoBOTO 3ampoca Ha CHATHE 3asBOK.
pe (hMHAHCOBOMY MHCTPYMEHTY)

‘7’ (CHATB Bce 3asBKH, KOTOPBIE YIOBIETBOPSIOT
TapaMeTpam 3ampoca)

531 | MassCancelResponse (0] char '0" (3ampoc Ha cHATHE 3aiBOK OTKJIOHEH) | [leiictBus ToproBoi CHCTEMBI IOCIIE TONYYEHHS MacCOBOTO
'1'  (CHaATBI 3a4BKM 10  OMpEIENIEHHOMY | 3ampoca Ha CHATHE 3asBOK.
(uHAHCOBOMY HWHCTPYMEHTY)

'"7" (CHATBI Bce 3asiBKH, KOTOPbIE YJOBIETBOPSIOT
rapaMeTpam 3arpoca)




532

MassCancelRejectReas
on

o
=
>
=
=
<

=

int

ﬂOHyCTI/IMLIe SHAYCHUA

‘0’ (Mass Cancel Not
T (HexoppekTHbIid 1501071
naeHTH(UKaTop (UHAHCOBOTO

99" (Zpyroe)

Supported)
HEWU3BECTHBIN

WHCTPYMEHTA)

ITpumeyanue

[IpuunHa OTKIIOHEHMS MacCOBOTO 3alpoca Ha CHSTHE 3asBOK.
Oo6s3arenbHOe, eciiu MassCancelResponse = 0.

336

TradingSessionID

String

Unentudpukatop pexuma  TOProB Uil (PUHAHCOBOTO
HHCTPYMEHTA, KOTOPBIH UCIIOIB30BANICS KaK MapaMeTp 3ampoca
Ha  cHATMe  3asBOK.  Ilome  oOs3aTenvHOe,  eCiH
MassCancelRejectReason (532) = “1°.

<I'pymnmna «Instrument»>

y*

Wnentudpukatop GUHAHCOBOIO HHCTPYMEHTa,  KOTOPBIH
HCIIOJIb30BAJICS KaK MapaMeTp 3alpoca Ha CHATHe 3as1Bok. [lomne
obs3arenbHOE, eciii MassCancelRejectReason (532) = “1°.

54

Side

char

'1' (ITokymnka)
'2' (Ilponmaxka)

HampaBneHHOCTh  3asBKH, KOTOpas HCIIOJb30Bajach, Kak
JOTIONIHUTENBHBIA MapaMeTp MaccoBOIO 3alpoca Ha CHSATHE
3asIBOK.

Account

String (12)

TOpZO@blﬁ cuem, KOmOpbll:Z UCnoJjib3oeaiica Kak
0ONONHUMENbHBIU napamemp maccoeoco 3anpoca Ha CHAmue
3a560K

<[I'pynna «Parties»>

Cmoponvl  3as6Ku,  KOMopvle  UCNONb30BATUCL  KAK
O00NOTHUMETbHBIE NAPAMEMPbL MACCO8020 3ANPOCA HA CHAMUE
3aa60k. ObbIYHO codeparcum UOeHMUPUKAMOP NONb306aAMEN
u/unu upmol.

58

Text

String

TexctoBass cTpoka B cBoOomHOM (opmate. OOBIYHO
HCTIONB3YETCS ISl JCTalN3aldd  MPUYHHBI  OTKIOHEHHS
MAacCOBOTO 3aIpoca Ha CHSITHE 3asiBOK.

60

TransactTime

UTCTimestamp

Bpemsa peaucmpayuu 3anpoca Order Mass Cancel Request 8
mopeosoli cucmeme

Honsa 60 u 9412 ¢opmupyrom 3nauenue epemeHu Hayala
obpabomku 3anpoca siopom TC. Ilpu Hanuuuu ouepedu Ha



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

ﬂOHyCTI/IMLIe SHAYCHUA HpnMeqalme

o
=
>
=
=
<

=

00pabomky Ha 6x00e A0pa 8pemst OACUOAHUsL 8 Ouepedu bydem
VUUMbBLBAMbCS @ 3HAUCHUU BPEMEHU PESUCPAYUU 3anPOCd.

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

5979 | RequestTime H | UTCTimestamp Mone npucyTcTByeT B coobuieHuax Execution Report, Order
Mass Cancel Report uan Order Cancel Reject gns oTBeToB Ha
Bxoasalme coobuwenns Tuna 35=D, G, F, g. CoaepuT 3HauyeHue
BPEMEHW MOJIyYeHUA BXOAALLErO COOBLLEHMA MO JIOKaNbHbIM
yacam cepsepa FIX gateway B ¢opmate YYYYMMDD-
HH:MM:SS.ssssss.

<I'pynma «Trailer»> o

434 Order Cancel Reject (9)

Coobmenne Order Cancel Reject (9) hopmupyercs B citydae nmonydeHus: HEKOPPEKTHOTO 3alpoca Ha CHATHE WM U3MEHEHHE 3asBKH (Harnpumep,
yKa3aH HOMep HECYIIECTBYIOIIEH 3asiBKH).

B ciygae, eciu B Order Cancel/Replace Request (G) mapameTpsI 3assBKM HE COBIAIAIOT € TTapaMeTpaMH U3MEHSIEMOH 3asBKH (KpoMe: 1ieHa 3asBKH
(44), komruectBo (38), mmu mone SecondaryClOrdID), nnenTudukaropy, nocraBuBiiemMy 3asBKy Ha m3meHnenue, npuaer Order Cancel Reject (9) ¢
ClOrdID(11) pagasim ClOrdID(11) u3 coobrmieHus, KOTOPOE MPUBEIIO K TOCTaHOBKE M3MeHsieMoi 3asaBku (35=G), ara OrigClOrdID(41) ne Oyner.

[Tons coobmenus Order Cancel Reject (9) onucanst B Tabnute 27.
Ta0mnuma 247



)
=
=
=
=
<
=

<I'pynna «Header»> o Tun coobmenus = '9'
37 OrderID o String Wnentnduxarop 3asBku B Toproeoii cucreme, Kotopas He MOXET OBITh CHSTA.
OrderID (37) = “NONE - ectu CxIRejReason = ‘HensBecTHas 3asiBKa’.
11 CIOrdID o String VYHukaneHbeli  upeHTH(HKAaTOp coodbmernnss Order Cancel Request (F)/
OrderCancel/Replace Request (G) - 3ampoca Ha cHITHE/U3MEHEHUE 3asBKH.
41 OrigClOrdID H* | String [Nonp30oBarenbckuit nASHTH(HUKATOP 3asBKH, KOTOpas HE MOXKET OBITh CHSITA WIIN
u3MeHeHa. Heobszamenvho 0ns coodbwenuti Order Cancel Request (F)/
OrderCancel/Replace Request (G)
39 OrdStatus o char '8' (OTkIIOHEHA) Vkasvisaem na cmamyc 3a26Ku na MOMEHM ROIYYEHUS OMKIOHEHHO20 3ANPOca
2’ (McionaeHa) Ha ee CHAmue.
‘4’ (Cusita) Ilpumeuanue: eciu bl NOIYHUIU OMKA3 CHAMb 3AA6KY C YKA3AHUEM ee cmamyca
KAK CHAMOU U NOTHOCMbIO UCNOJIHEHHOU, MO MO 2aPAHMUpyem, Ymo 3as6Kd
Heakmugna 6 si0pe mMop2ogoll cucmemvl. Bvi moowceme nonyyumsv Execution
Report, yrkasvieaiowuii Ha uUHATbHBI cmMamyc 3dA6KU NO3X4ce 9M020 0MmKA3d,
00HAKO 8bl MOJHCEMeE HE30NACHO UCNONIB308AMb YKAZAHHDBIU 8 HeM CINAMYC 3AA6KU
0715 YCKOpeHus 06pabomxu Ha gauieti CmopoHe
434 CxIRejResponseTo o char 'l' (3anpoc Ha cHsaTHe 3asBKM | Tum 3ampoca, Ha KOTOPBIH JaHHOE COOOIIEHHUE SBISETCS OTBETOM.
OTKJIOHEH (Order Cancel
Request))
‘2’ (3ampoc Ha W3MEHEHHE
napamerpoB  3asBkH) (Order
Cancel/Replace Request))
526 SecondaryClOrdID H String 3HayYeHHE MOJIS COBMAAET CO 3HAYCHUEM COOTBETCTBYIOIIETO MOJIS B COOOIIEHIH
Order Mass Cancel Request.
102 CxIRejReason H int ‘0’ (ChammkoMm mo3mHO Ui | IIpMuMHA OTKIIOHEHMS 3ampoca Ha CHATHE 3asBKH.
CHSITHST)
'l' (HeusBecTHas 3as1BKa)
3’ (B O)KUAHUH 3aMEHBI )
‘6’ (dybnmkat 3ampoca
ClOrdID(11))




ﬂOHyCTI/IMbIe SJHAYCHUSA HpnMeanne

)
=
=
=
=
<
=

‘1 (3naueHue CIOrdID
Oompie  gomyctumoro (20

CHMBOJIOB);
99" (pyroe)
58 Text H String TekcroBass crpoka B cBoOogHOM (opmare. OOBIYHO HCHOIB3YETCS IS
JeTaln3alny MPUIUHEI oTKIoOHeHus coobmenust Order Cancel Request (F) nm
Order Cancel Replace.

[Mpumeuanue: npu 0o0pabOTKe NpUKa3a Ha CHITHE WIM H3MEHEHUE 3asBKU
BO3MOJXKHBI CJIEYIOIINE CUTYallUH:
1. MFIX Trade cepBep Halien COOTBETCTBUE MEMK/TY YKa3aHHBIM B
zanpoce OrigClOrdID u 6upxeBbiM HOMepoM 3asBku OrderID
(37), unu OGup>keBO¥ HOMEp COOOIIEH B 3ampoce. 3ampoc Ha
CHSITHE OTIPABILIETCSI IO OHPIKEBOMY HOMEPY B SJIPO TOPrOBOM
CHCTEMBI, KOTOPOE NPOW3BOJIUT IOWCK AKTHBHOW 3asBKHU C
HOMEpOM, COBIIQJAIOIINM C YKa3aHHBIM B 3allpoce Ha CHSTHE
WIN HW3MEHEHHE, U KOTOPYI0 Pa3pelieHO CHUMATh IaHHOMY
nosp3oBaremo (SenderComplD). Ecnu 3asBka He HaiineHa, To
BO3BpaIlaeTCsi 0TKa3 ¢ KOJOM OIMUOKHM M TekcTom Tuma (219)
He natineno 3asBok a1 cusatus. Hennss caumarts: 0.
2. Ecnu 3asBKa CHSTa WM HCIIOJIHEHA, TO BO3BPAIAETCS CTPOKA C
yKa3aHUEM cTaTyca 3asBKH. 3HaYeHHe CTaTyca 3asiBKH B OTKa3e
Ha 3anpocbkl Order Cancel request wiu Order Cancel Replace
request SIBJISIETCS OKOHYATENILHBIM W MOXKET HCIIOJIb30BATHCS
KIIMEHTCKUM IIPHIIOKEHHEM /10 ronydenust Execution Report ¢
yKa3aHHeM craTyca 3asBKku matched wim canceled.

3. Ha MFIX transactional cepBepe He HalieHO OMpKEBOTO
HOMepa 3asBKM sl ykasaHHoro B 3ampoce OrigClOrdID.
3armpoc oTKJIOHsEeTCs ¢ yka3aHueM B mnoje Text S8=can't find
order (Bcerza Ha aHTITMACKOM SI3BIKE).




ﬂOHyCTI/IMbIe SJHAYCHUSA HpnMeanne

)
=
=
=
=
<
=

Ecnu 3ampochl Ha perucTpanyio WM U3MEHEHHe / OTMEHY 3asBKH
MIPUXOJAT OT 0HOTO 1 Toro e SenderComplD ¢ ManbMu HHTEpBaNIAMH
BPEMEHH, TO MX HCIOJHEHHE NPOUCXOJUT MOCIEI0BaTEIbHO, U B
CHHXPOHHOM pexnMe Ha ydactke oT FIX cepBepa 10 simpa TOproBoi
cuctemsbl. [Tocnenyrouuii mprka3 He OTHPABISETCS A0 TEX IOP, MOKa
KOZOM cepBepa He OyaeT moirydeH u 00paboTaH OTBET Ha MPEIBIAYIIHAN
npuka3. Ecnm perucrpaunss HOBOH WM M3MEHEHHE 3asBKH OBUIO
YCHIEUTHBIM, TO TIPH 00pabOTKe MOCIEeAYIOIIEro MpruKaza Ha €€ CHATHE
wm n3MeHenune ¢ ykazanueM OrigClOrdID Gyzmer HalineH OumpikeBoH
HOMEp 3asBKH W 00paboTka mpomsoiiger mo Bapuanty 1. Ecmm B
perucrpanyy HoBO I 3aMeHe 3asiBKH OyJIeT 0TKa3aHO, TO OMPIKEBOTO
HOMEpa HOBO# 3asBKH He OyaeT u 00paboTKa MOCIeAYIOIIEero MpHKa3a
Ha CHATUE WM 3aMCHY HeCyIlIeCTByIOIlIeﬁ 3asiBKU HpOH30ﬁJIeT mo
BapHaHTy 3.

60 TransactTime H | UTCTimestamp Bpems peaucmpayuu 3anpoca Order Cancel Request 8 mopaogoli cucmeme.

Honsa 60 u 9412 gpopmupyrom 3nauenue epemenu Hauaia oopaboOmKu 3anpoca
sa0pom TC. Ilpu nanuuuu ouepeou Ha 06pabOMKY HA 8X00e A0Pa 8PeMsi 0AHCUOAHUS
6 ouepedu byoem yuumuléamvCs 6 3HAUEHUU PEMEHU PeUCmpayull 3anpocd.

9412 | OrigTime H | int MukpocekyHObl 8pemeHU peaucmpayuu 3anpoca Order Cancel Request 8
mopzoeoli cucmeme. Imo 3Ha4yeHue ciedyem dobasums 8 Kayecmee OpobHoli
yacmu cekyHO 8 3HavyeHuu nons TransactTime.

84 CxlQty H | Qty VYka3pIBaeT Ha CHATBI 00BEM 3asBKH IS CIydash aBTOMATHYECKOTO CHSTHS
0CTaTKa YaCTUYHO UCIIOJIHEHHOM 3asBKHU MPU 0TKA3€ €€ U3MEHUTD U BKIIIOUEHHOM
¢mare CancelOrigOnReject. D10 mone MO3BONSIET Y3HATh 00BEM CHHMAEMOH
3as1BKU JI0 TIOJIy4ESHHUSI COOOLICHUH O CENKAX.




5979 | RequestTime

ﬂOHyCTI/IMbIe SJHAYCHUSA

el Haaunume

UTCTimestamp

IIpumeyanue

[Mone mpucytcTByeT B coodmenusx Execution Report, Order Mass Cancel Report
mwm Order Cancel Reject a1 otBeToB Ha BXomsamue coodbmenus tuna 35=D, G,
F, q. Comepxur 3HaucHHE BPEMEHH IOIYYEHHS BXOMAIIETO COOOLICHUS IO
JOKaNbHBIM 4acam cepBepa FIX gateway B ¢opmate YYYYMMDD-
HH:MM:SS.ssssss.

<I'pynma «Trailer»>

5. CepBuc MFIX Trade Capture

CepBuc MFIX Trade Capture ucnons3yercsa 1t nonydeHus: ordyetoB Trade Capture Report (AE) mo Bcem crenkam, KOTOpbIe BUIUT JaHHBIM
nosib3oBarenb (USERID) Toprosoit Cucrembr MOEX. B 3aBucHMOCTH OT IIpaB JAOCTYIa MOJIb30BATENs, MIOJIy4aeMble CACIKUA MOTYT BKJIKOYATh CAEIKU
Bcell pupMbl WK CIIENIKM HEKOTOporo Habopa Tpeiaepos. IlpaBa nocryna ycranaBnuBaroTcs agmMmuHucTparopamu Toprosoi Cuctemsr MOEX.

Hns ucnonb3oBanusi cepuca MFIX Trade Capture HeoOxomumo ycTaHOBUTH FIX-ceccMio Ha COOTBETCTBYIOUIMHA ajgpec M TOpT C
cootBeTcTBytomUM TargetComplID. ITocne aToro cepBep cpasy e HauHeT nocbuiath coodmenus Trade Capture Report (AE) mo BceM BUANMBIM clienKam

C MUHUMAJIbHOW 3aJ€PKKOM.
3aMevaHue: B HOBOM BepCHUU CEPBUCOB KIIMEHTY HET HEOOX0JMMOCTH nockuiaTh coobmenune Trade Capture Report Request.

5.1. CoobueHus oT cepBepa K KITUEeHTY

5.1.1

Trading Session Status (h)

Coob6menne Trading Session Status (h) mpemocraBiser HHGOPMAITUIO O CTaTyce MOAKIIOYEHUsT K KOHKpeTHOMY peiHKY MOEX 1 oTnpaBisieTcs
FIX xnuenty 6e3 3anpoca (unsolicited) B cneayrommx ciaydasx:
Coenunenue FIX cepsepa c Toprosoii cuctemoit MOEX yctanoBieHo
Coenunenne FIX cepsepa ¢ Toprosoit cucreMoit MOEX 3aBepIiieHO KOppEKTHO
Coenunenue FIX cepsepa c Toprosoii cuctemoit MOEX 3aBepiiieH0 HEKOPPEKTHO
IToBTOpHOE coennnenue FIX cepepa ¢ Toprosoit cucremoit MOEX

@)

O O O O

Toprosas cuctema MOEX miepe3anymieHa/Bo300HOBIICHA.



[Ipumeuanue: Het neobxoaumocTu oxuaats coodmenus 340=101 npu nonyyenun ycnemnoro cooodmenusi Logon. Coobmenns Trading session
Status MCIOIB3YIOTCS TOJIBKO ITPU HETATUBHBIX CLICHAPUSX:
= [lonyuenue coobuienust 340=103 o3nauaer, yTo BBl He Oynere mosyudath Execution Reports 10 Tex mop, moka He mpuueT
coobmenue 340=101
= Bce npuka3pl Ha MOCTAHOBKY/OTMEHY/U3MEHEHHUS 3asBKU OyIyT OTBEPTrHYTHI B MPOMEKYTKE BPEMEHH MEXKAY MOIYYCHHEM
coobmenus 340=103 u coodmenus 340=101
= [lomyuenue coobmenus 340=101 mnocne coobmenus 340=103 o3nauaer, uyro pabdorocnocodHocth FIX cepsepa
BOCCTaHOBJICHA.
[Tonsa coobmenus Trading Session Status (h) onucansl B Tabmuie 28.
Tabnmma 258

I[Ol'[yCTI/IMbIe SHAYCHUSA HpnMeanne

Hannuue

<I'pynma «Header»> (0] Tun coobmenus = 'h'
336 | TradingSessionlD (0] String Wnentuduxarop Topropoii ceccun. [lone conepxuT naeHTH(HUKATOp phIHKA.
325  UnsolicitedIndicator H Boolean 'Y' ([da) WHaukaTop, KOTOPBIA MOKA3bIBACT, OTIPABISCTCS JH 3TO COOOIICHHE II0
3anpocy/moanucke (B otBet Ha Trading Session Status Request (g)) wiu Her.
340  TradSesStatus O int ‘100’ (Topeosas cucmema Ctaryc TOproBoil ceccud. Mcmonb3yercss A TPEJOCTaBIEHHUs cTaTyca
nepe3anywena/s03001061eHa) MOAKIIFOYEHHs K KOHKpeTHOMY peIHKY MOEX.
‘101" (Coeounenue ¢ MOEX
YCMAaHO81eH0)
‘102°  (Coedunenue ¢ MOEX
3A6EPUEHO KOPPEKMHO)
‘103" (Coeounenue ¢ MOEX
3agepuieno Hexoppexkmuo) ‘104°
(Ilosmopnoe  coedunenue c
MOEX)
58 Text H String TekcroBasi cTpoka B cBOOOJHOM Qopmare. MOXKET HCIOIb30BATHCS IS
KOMMEHTapHUEB, JOTOIHUTEIFHOH HHPOPMAIIMH KACAOIIEHCS TTOIKIIOUCHUS K
KOHKpeTHOMY pbIHKY MOEX.
<I'pynma «Trailer»> (0]




51.2 Trade Capture Report (AE)

Coobmenne Trade Capture Report (AE) mpemocraBmsier unpopmanuto o caenke. Coobmenuss Trade Capture Report ortmpaBisiroTcst
aBTOMATHUYECKHU U HE TpeOyIOT mpeaBaputeabHoro 3amnpoca coobmenueM Trade Capture Report Request.
[Tons coobmenus Trade Capture Report (AE) onucanst B Tabnuiie 29.
Taonuua 269

<Standard Message Header>
571 TradeReportID
828 TrdType

Tumn coobmenns = 'AE'

String Yuukansubiil uneaTudukatop coobienus Trade Capture Report (AE).

String '0' (OObruHasI cAETKA) Tun cuenku.
‘2’ (Coenxa PEIIO c [JK)
‘22’ (Adpecnas coenka),
53’ (Coenxa PEIIO);
‘101’ (Komnerncayuonnwiii)

* QOO

‘102° (Texnuuweckas coeika
no  6036pamy  AKMUBO8
PEIIO ¢ [JK);

‘F’ (Ilepesoo)

829 TrdSubType YV | int ‘1’ (l-as wactp caenku | MaenTnukatop, yTOUHSIONMN THI CAEIKH.
PEIIO);

‘2> (2-ag dYacThb CHEIKH
PEIIO);

‘3’ (PacuerHas ciaenka ToO

*

nactpymerty CBOII);

‘4> (PacuerHas ciaenka TIO
WHCTPYMEHTY OMBaIOTHAsS
KOp3WHA);

‘5’ (Cpenka mo omnepanuu
PEIIO c LIK);

‘6’ (IlepBast yacThb CAEIKH IO
oneparmu PEIIO ¢ LIK);



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

‘7’ (BTopast 9acTh CAETIKH I10
onepaunu PEIIO ¢ LIK);

‘8" (AmpecHas crienmka IO
oneparuu PEIIO ¢ LIK);

‘9’ (IlepBast yacTh agpecHOU
caenku no oneparuu PEITO
¢ LIK);

‘10’ (Bropast 4acTb CHOEIKH
o orepanuu PEITO ¢ [IK).

818 SecondaryTradeReportID H | String Howmep crenxu PEIIO.
150 ExecType O | char 'F' (Cnenka) Tun wucnonmuenus (Execution), wHboOpMamus O KOTOPOM BKJIIOUYEHA B 3TO
* cooluieHue.
17 ExecID O | String YHUKaIBHBIA HICHTH()HUKATOP CICIKH.
*
570 PreviouslyReported O | Boolean 'N'  (oteer He  Obwut | MHOUKATOP, HHOPMUPYIOMINI O TOM, OBUI JIN YXKE paHbIIE OTIPABICH OTYET O
MIPEIOCTABIIEH BTOpOM | JaHHOM CHENIKE BTOPOH CTOPOHE.
CTOPOHE CIeNIKN)
<I'pynna «Instrument»> (¢} Tukep, wugeHTHOUKATOp  (QUHAHCOBOTO  HHCTPyMEHTa. B kauecTBe
uneHTuduKaTopa GUHAHCOBOrO HHCTPYMEHTA, II0 KOTOPOMY 3aKII0YEHA CIENKa,
ncnons3yercs SECCODE*.
<I'pynmna Financing Details > H HononaurensHas HHGOPMAIUs O CAEIKE.
<I'pynmna «Yield Data»> H J10XOTHOCTh 1IEHHO# Oymarw.
711 |NOUnderlyings H | NumInGroup KonnuectBo anemenToB B rpynne <Underlying Instrument>
<I'pymma Underlying Instrument> H JomnonauTenbHAs HHQOpMAIWs 0 (HHAHCOBOM WHCTPYMEHTE.
32 LastQty O | Qty OOBeM caenKky, BIpaKEHHbIH B JIOTaX.
31 LastPx O | Price Ilena cpenky, 3a €AMHMIYy HMHCTPYMEHTa, B BalIOTe HMHCTPYMEHTAa MM B
MPOLEHTAaX OT HOMUHANA (I (PUHAHCOBBIX MHCTPYMEHTOB ¢ (PUKCHPOBAHHBIM
JIOXOJIOM).
1056 CalculatedCcyLastQty H | Amt KonnuecTBo B crienke, BBIpa)XKEHHOE B €IMHUIAX [IEHHBIX Oymar. Beraucisercs
kak npousBeneHue LastQty (32) * LotSize (koau4yecTBO eIMHNI] HHCTPYMEHTA B
OJTHOM JIOTE)
75 TradeDate O | LocalMktDate Hara 3axmouenus caenku B [TTTMM/IJ] dopmate. Ecnu nara He onpeneseHa,
JIaTO 3aKIIIOYESHUS CAEJIKH CUNTACTCS TeKyIIas AaTa 10 MECTHOMY BPEMEHH, Te
MPOXOVIIA TOPTH.




60

851

6636

63

TransactTime

LastLiquiditylnd

StipulationValue

SettlType

UTCTimestamp

int

char

String

'1' (0Oobaensem
AIUKBUOHOCM®b)

'2’ (3a6upaem
AIUKBUOHOCMb)
Y (fa)

‘N’ (Hem)

'l' (HamuuHsli pacyer);

‘2’ (Pacuer Ha crnemyromun
JIeHb TIOCJIe  3aKJIIOYCHHS
CIICIIKH) (TomBKO TSt
BaJIOTHOTO PHIHKA);

‘3’ (PacuéT Ha BTOpOW IICHP
MOCJIE 3aKIFOUYCHUS CICIKH);
‘4> (Pacder Ha TpeTHH ICHb
MOCJIE 3aKIFOYCHUS CIICIKH);
‘5’ (Pacuer Ha 4YeTBEPTHIH
JIeHb TIOCJIe  3aKJIFOYCHHUS
CIICIIKH);

‘6’ (bymymias JiaTa
pac4€ToB);

‘Dx’ (Cpox morameHus,
BBIPQKEHHBIH KOJIMYECTBOM
reit (x));

‘Wx* (Cpok morameHus,
BBIPA)KEHHBIA KOJUYECTBOM
Henewb (X));

‘Mx’ (Cpox morameHus,
BBIPQKEHHBIH KOJMYECTBOM
MecsIeB (X));

BpeMsi 3akimtoueHHsi CHCIKH C TOYHOCTHIO O LENbIX CEKyHA (eciu oT4er
OTHOCHTCSI K aJIpeCHbIM PEKHUMaM TOProB 3[€Ch MOXET ObITh MpeACTaBICHA
TOJIBKO JaTa).

3T1oT dnar nokasbiBaeT, 3aK/OHMEHa /M caenKa no naccuBHow (adding
liquidity) nnm no arpeccuBHon (taking liquidity) 3asBke. MNpumeHnMo
TOJIbKO A1 COOBLLEHUIM O caenKax.

HUnouxamop ‘Y’ ykazvigaem, umo coeixa 3axKmioueHa Ha OCHOBAHUU aticOepe-
3A56KU C NONOJHEHUEM ee BUOUMOU Yacmu

[Inare:xHbINH nepuos (IEPHUOJ PaCIETOB)



‘Yx* (Cpox morameHus,
BBIPQ)KCHHBIH KOJIHYECTBOM
nert (x));

64 SettlDate H | LocalMktDate Jara pacuetoB 1o czeske, Boipaxkennas B [TTTMM/IJL dopmate
5459 OptionSettl Type H | String Kopx pacueror TC MOEX
552 NoSides O | NumInGroup Konmuecto anemeHToB B rpymme Sides.
54 => Side O | char '1" (Tloxynka) Hamnpapnenue 3asBK1, HA OCHOBaHHH KOTOPOH 3aKJIF0OYCHA CIEIIKA.
'2' (Ilponaxa)
37 => OrderID H | String VYHHKanbHBI WAEHTH(UKATOp 3asBKH, HpucBoeHHOHW B Toprosoit Cucreme
MOEX, Ha 0CHOBaHUU KOTOPOH 3aKIIOUEHA CAEIIKA.
11 => ClOrdID H | String VYHHKanbHBI TOJIB30BATEILCKUNA HACHTH(UKATOP 3asBKH, YCTAHOBJICHHBIN

TOPTYIOIIEH OpraHu3aliel WM HHBECTOPOM, HHTEPECHl KOTOPOTo NPEACTaBIeT
mocpennudeckas opranmzanusa. Coxpepxut 3HadeHwe moms BROKERREF
Tabnuips! opaepoB Toprosoit Cuctemsr MOEX.




[Mpumeuanune: ClOrdID MoxeT ObITh HEYHHUKAIBHBIM HIIH COAEPKATh 3HAUCHHE
‘N/A’, HanpuMmep, ecid I0Jb30BaTEIb CO3Mall 3asBKYy HE 4epe3 IPHIOKECHHUE
MFIX Transactional.

526 => SecondaryClOrdID H | String Conepxut 3nauenue nonss EXTREF rtabmuipr opaepoB Toprosoit Cuctems
MOEX
=><["pymma «Parties»> o CTOpOHEI CHETIKH.
& Kak npaBmio, Tpymnma coaepKUT HACHTUDHUKATOP (GUPMBL, ITOJIB30BATEIS U KO
KIIMEHTA (€CJIN IPUMEHNM).
1 => Account H | String Toproselii cyeT, B cueT KOTOPOTro 3aKJIF0U€Ha JaHHas CIEJKa.
336 => TradingSessionID O | String Wnentudukatop TOproBoii ceccur. B kadecTBe HAeHTH(HUKATOpa TOPTOBOM
* ceccun uctonb3yercs pexnm Topros (SECBOARD).
625 =>TradingSessionSubID O | String ‘OPEN’- nepuop otkpsiTuss | [lepron ToproBoii ceccnu, Koraa Obla pa3MelnieHa 3asBKa.
* ‘S’ — — mepuoj ayKIuoHa
OTKPBITHS
‘N’ — HopManbHBIA IEpHOT
TOProB
‘CLOS’ — nmepuon 3aKkpBITUS
‘L’ - ayKIMOH 3aKpBITUS
‘I’ - mucKkpeTHBIN ayKIUOH
‘D’ - ayKIIMOH KPYIHBIX
MaKeTOB (TOJIBKO /IS
(hoHIOBOTO PHIHKA)
‘E‘ - Topru no uexe
ayKIMOHA 3aKPbITUS
‘PO’ - MIepBUYHOE
pa3MelieHne
=><I'pynna «Commission Datay> H CymMapHast KOMHCCHS TI0 CIIENKE.
381 =>QGrossTradeAmt H | Amt O0BeM clienku, BEIPaXKeHHBIH B PyOIIsX.
159 =>AccruedInterestAmt H | Amt HaxoruleHHbI  KYNMOHHBIM J0XOJ, Ui KOHBEPTUPYEMBIX OOJIMralid Win
(MHAHCOBBIX HHCTPYMEHTOB ¢ ()MKCHPOBAaHHBIM [JOXOJOM (TOJIBKO MJIA
(hOHIOBOTO PHIHKA).
119 =>SettICurrAmt H | Amt O0BeM caenkyu M0 HOMUHAITY, BEIPQKEHHBIN B BAJIIOTE HOMHHAJA (TOJIBKO IS

(hOHIOBOTO PHIHKA).




920 =>EndAccruedInterestAmt H | Amt HakomieHHBI KyHOHHBIH [OXOJ HAa JaTy BBIKYIA UII KOHBEPTHPYEMBIX
obnuranmii WM (QUHAHCOBBIX HHCTPYMEHTOB C (PHKCHPOBAaHHBIM JJOXOJOM
(TombKo 1t HOHIOBOTO PHIHKA).
921 =>StartCash H | Amt CyMMa npuBJIeUEHHBIX ACHEXKHBIX cpeAcTB Mo caenke PEIIO Ha Tekymlyto aaty.
922 =>EndCash H | Amt Cymma Bo3Bpara PEIIO.
136 =>NoMiscFees H | NumInGroup KommaectBo amemenToB B rpymme MiscFees.
137 =>=>MiscFeeAmt Y | Amt 3HaueHre KoMuccuu 1o caenke. [lone obs3aTenpHoe, eciu NoMiscFees (136)>
0.
139 =>=>MiscFeeType Y | int '4" (Komuccust OUpxu) Tun komuccuu no caenke. [lose obs3atensHoe, ecian NoMiscFees (136)> 0.
98" (Komuccusa 3a knupune)
99"  (Komuccuss 3a mex.
docmyn)
162 =>SettlInstID H | String Hoenmugpuxamop omuema na ucnonanenue
640 Price2 H | Price Lena emopoti uacmu PEIIO na damy ucnonnenuss (monvko 011 GoHO08020
PpUIHKa).
44 Price H | Price L]ena 3a eounuyy uncmpymenma
423 PriceType H | int Tun yenvi
5155 InstitutionlD H | String Hoenmugpurxamop pacuemnou opeanuzayuu
5202 TradeThruTime H | char ‘C’ (Bassxka 6 ayxkyuon | Tun cobvimusi akmueayuu 3as16Ku (MoabKko 0Jis 3asA6KU 8 AYKYUOH 3aKpblmusl)
3aKpbImus)
5440 ClearingStatus H | String CocmosHue KIupuHzo8bix paciemos no coenke (Mmoavko 0Jis PoOHO08020 PbIHKA).
5934 ClearingRefNo H | String Yuuxanoueiti  udenmughuxamop, npuceausaemvlii  KIUPUH2080U  CUCMEMOU
(mobko 0151 PoHO0B020 PHIHKQ).
6029 CurrencyCode H | String Koo santomoi, 6 komopot mopeyemcsi [[B
7693 ClientAccID H | String Hoenmugpurxamop pacuemnozo cuema ¢ HKL]
9580 ParentID H | String Hoenmugpurayuonnviii Homep eumpunnou coenxku 6 Topeogou Cucmeme 0Ons
coenox PEIIO u santomusix SWAP coenox.
9938 ClearingHandlingType H | String Tun kaupunea (moavko 01 PoHO06020 PLIHKA).
10003 | OperationType H | int Tun onepayuu (Moavko 05 POHO0B020 PHIHKA).
10104 | Pricel H | Price Lena nepeou uacmu PEIIO una oamy ucnonnenus (moivko 071 (OHO08020
PbIHKG).
10105 | CurrentRepoValue H | Amt Cymma PEIIO na mexywyio damy (monvko 075 (poHO08020 PbIHKA,).
10106 | CurrentRepoBackValue H | Amt Cymma PEITIO na oamy ucnonuenus (moavko 01s hoHO08020 PbIHKA).




10110 | TradeBalance H | Oy Obvem HeucnoIHeHHOU Yacmu 3aA68KU, 8 10Max (MoabKo 07 POHO08020 PIHKA).

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

10117 | LastCouponPaymentValue H | Amt Obvem KynoHHOU 8biniamsl (MoabKo 0/ JOHO08020 PLIHKA).

10118 | LastCouponPaymentDate H | LocalMktDate Jlama nocnedneti KynoHHoll 8binamyl (MOIbLKO 0151 POHO08020 PLIHKA).

10119 | LastPrincipalPaymentValue | H | Amt Buvinaamel no ocnosnomy doazy (monvko 015 poOHO08020 PbIHKA).

10120 | LastPrincipalPaymentDate H | LocalMktDate Jlama nocnedueii sviniamvl no OCHO8HOMY 00aey. [lama co OHS NOCAEOHUX
mopeog no 6ymaecam, éxodsuum 6 obecneuenue coeaxu PEIIO (moavko 0ns
¢onoosoeo pvinka).

10121 | ExpectedDiscount H | Price Odicudaemasn enuduna OUCKOHMA NOCTE GbINIAMbL KOMNEHCAYUOHHO20 83HOCA
(mobKo 07151 POHO0B020 PHIHKA).

10122 | ExpectedQty H | oy Odicudaemoe KOIUYECmMeo 10MO8 NOCe BbINIANbL KOMNEHCAYUOHHO2O 83HOCA
(monbko 015t POHO0B020 PHIHKA).

10123 | ExpectedRepoValue H | Amt Ooicudaemas  cymma PEIIO  na mekywyro oamy nocle — 6biniamol
KOMNEHCAYUOHHO20 83HOCA (MOAbKO 015 POHO0B020 PLIHKA).

10124 | ExpectedRepoBackValue H | Amt Ooicudaeman  cymma PEINIO Ha Oamy ucnoanenuss nocie  8binjaamol
KOMNEHCAYUOHHO20 83HOCA (MOAbKO 071 (hOHO0B020 PLIHKA).

10125 | ExpectedReturnValue H | Amt Ooicudaemasn cymma eozépama PEIIO nocne eviniamvl KOMNEHCAYUOHHO2O
83HOCA (MONLKO OJ51 (POHO0B020 PLIHKQ).

10126 | PreciseBalance H | Qv Konuuecmeo yennvix Oymae Kk ucnoiHenuro no coeike (moavko 0is (poH006020
DpbIHKG).

<Standard Message Trailer> (0]

6. Cepuc MFIX Drop Copy

6.1. Execution Report (8)

Coob6menne Execution Report (8) ucnonssyercs mist nepenaun nHbopmaruu pupme 000 BCeX 3asBKaX U CACIKaX B COOTBETCTBUU C MPaBaMH
nosib3oBarens (USERID), ucnonszyemoro st nmojakimtodeHusi. OOBIYHO JaHHBIN CEPBHUC MCIONB3YETCS I Bceld (GUPMBI, 94TO TpeOyeT IMOAKITFOYCHHUS
M0JIb30BaTesIeM, MMEIOIIUM IpaBa gocTyna Ynpasistomero ¢upmel B Toprosoit Cucreme MOEX. Jis cienmanbHbIX TPUMEHEHHH MTpaBa MOIb30BaTENs
MOTYT OBbITh OTPaHUYEHBI IPYIION TpeHIepoB.



3ameuanue:

e BeixonHoi Tpadduk cepuca MFIX Drop Copy orpaHuyeH njsi MPEAOTBPAICHUS TEPErpy3KH CETEBBIX KAHAIOB OOJIBIIUM KOJIUYECTBOM
coobmienuii. He crienyer oxumate cBepXMajioi 3aJ€pKKU B JIOCTaBKE COOOIICHMI OT JaHHOTO cepBUca. B HOpMajbHBIX yCIOBUAX 3allepiKKa
cocrasisieT MmeHee 100 MUIUTHCEKYH]I.

e Drop Copy HE TOCTaBJISIET OTYETHI JUII OTMEHHBIX COOOIICHUN KOTOPBIC HE MEHSIIOT CIIHCOK 3asiBOK B paMKax 00JIaCTH BUTUMOCTH
[Tons coobmenus Execution Report (8) onrcanst B Tadmie 30.

Tab6muma 30
0J1€ Jlo bIe AYCHUS] \

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

37 OrderID o String Wnentndukarop 3asBku, npucsanBaeMsiii Toprooii Cucremoit MOEX.
‘YHUKaJEH BO BCEH UCTOPUM PhIHKA.

526 SecondaryClOrdID H String ITome 3amomusiercss 3HadeHneM moisi EXTREF w3 Tabmmn MOEX u
COBII3IaeT CO 3HAYCHHEM, YKA3aHHBIM IIPH IIOCTAHOBKE 3asBKH.

11 CIOrdID o String YHukanpHel (B TedeHue OHA i gaHHOro  SenderComplD)
MOJIb30BATENBCKUH  MACHTU(GUKATOP 3asBKH, (TI0JIe  3allOJIHSIETCS
sgaueHueM mnoias EXTREF u3 tabmung MOEX u coBmamaer co
3Ha4YE€HHEM, YKa3aHHBIM IIPY MMOCTAHOBKE 3asBKH) WM WIECHTU(DHUKATOP
sampoca Ha cHarme 3asBku (Order Cancel Request (F)), ecim
Execution Report otnpaBisiercst B OTBET Ha HETo.

IIpumeuanne: ClOrdID mMoxkeT ObITh HEYHHMKAIbHBIM W COAEPIKATH
3HadeHne ‘N/A’, HalpuMep, eI OJIb30BaTe b CO3/1aJ 3asBKY HE Yepe3
npuioxxenne MFIX Transactional.

41 OrigClOrdID H String [Tonp30BaTenbCKkuit MASHTU(HUKATOP 3aBKH, HCIOIB3YETCSI IPU CHATHU
3asBkH. O0s3aTENBEHOE, €CIIN 3TO COOOIIEHNE OTIIPABISIETCS] B OTBET Ha
3ampoc 0 CHATUH 3asBKH oT monb3oBareist (Order Cancel Request (F)).



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

JonmycTtumble 3HAYEHHUS

IIpumeuyanue

'l' (YacTn4HO MCIIOTHEHA)

'2' (UcnionHeHa)

'4' (Ormenena/Cusra)

‘6’ (PaccmatpuBaercs
OTMEHA/CHSTHE)

'8' (OTkI0HEHA)

‘9’ (Oxwumaer HACTYIUICHHUS
COOBITHSN)

=
2
§
==
<I'pynmna «Partiesy»> H Croponsl 3asBkU. ['pynma obs3arenbHas, ecnu ExecType (150) ne
sersieTest onauM w3 (‘0° (Pasmernenue), ‘6’ (PaccMatpuBaeTcs cHATHE),
‘8’ (OTknoHEeHHE)).
Kak npaBuio, rpyIimna coepxuT HAeHTH(GUKATOP GUPMBI U KO/ KIIMSHTA
(ecmu IpUMEHUM).
17 ExecID o String YHUKaNbHBIA HMICHTU(QHUKATOP OTYeTa OO0 WCIOJIHCHWH 3asBKH
(Execution Report).
3ameuanue: Uil CHEJIOK 3HAYEHUE JaHHOTO IOyt (QopMupyeTcs
cinemyronium oopazom: <MOEX ORDERNO> | <B/S direction> | <Trade
Time in HHMMSS format at Moscow time>. [1pu atom <B/S direction>
u <Trade Time in HHMMSS format at Moscow time> coBIagarT co
3HAYCHUSMH B €KEAHEBHOM OTYeTe IO caenkaM, npucsiiiaeMoM MOEX
B KOHIIE JTHS.
150 ExecType o char '0' (Pazmerenne) Tum oTyera 00 MCHIONHEHNH 3asBKH, KOTOPBIH ONUCHIBAET Ha3HAUECHHUE
'4' (Custre) oTyera.
'6' (PaccMmaTpuBaetcs cHsITHE/)
'8' (OTKIIOHEHNE HEKOPPEKTHOM
3as1BKH)
'F' (Cnenka)
T' (Cratyc 3asBKH)
39 OrdStatus o char '0' (HoBast/AkTHBHAs) Texymui cTaTyc 3asiBKH.




JonmycTtumble 3HAYEHHUS

IIpumeuyanue

2" (JInmutHas)

'W' (Ilo cpemHEeB3BENICHHOM
nene) (i1 GoHEOBOrO U
BaJFOTHOTO PHIHKOB)

=
2
3
=
636 Workinglndicator H Boolean ‘N’ (He aktuBHas) WunukaTtop, KOTOPBHIM MOKa3bIBaeT, AKTHBUPOBAaHA JM Ha JaHHBIN
‘Y’ (AxTHBHAas) MOMEHT 3asiBKa. Mcmonbe3yercda Tonbko A 3adBOK co craTycoMm '0'
(HoBasi/AxTHBHas), y KOTOPBIX 3aJaHO BpeMs aKTHBallMd B TMOJIE
EffectiveTime (168).
378 ExecRestatementReason H int 97" (Ommena FOK 3asasxu, | IlpndmHa CHATHS 3asBKH, HCIIONB3YEeTCS, €CIHM 3asBKa ObIIa CHSATA
Komopas He Mmoodicem Ovimb | TOProBOM CHCTEMOM.
UCNOIHEHA HeMEeONeHHO),
'98" (Ommena 3as6xku 6 KOHYe
MOp2060Ul ceccuu UmU 3as6Ku,
Komopas npugooum K
3AKNIOUEHUIO KPOCC - COCKUL),
‘100’ (cusma no COD (Cancel
on disconnect )
1 Account O* | String Toprosslii cueT, B cCueT KOTOPOTO MOJAaHA 3asBKA.
64 SettlDate H* | LocalMktDate Jara pacueros, BeipakeHHast B [ TTTMMJI/] dpopmare (11t hOHIOBOTO
U BaJIIOTHOTO PHIHKOB).
<I'pymma «Instrument»> (0] Tukep, wuACHTUPHUKATOp (HUHAHCOBOTO HHCTPYMEeHTa. B KkadecTBe
nneHTnpuKaropa  (UHAHCOBOIO  HWHCTPYMEHTa  HCIOJIB3YETCS
SECCODE*.
54 Side o char '1" (Tloxymnka) Hanpasnenue 3asBKku.
'2' (Ilpomaxka B cinyuae cpenkum 1Mo CBONI HMHCTPYMEHTY (BalIOTHBIM PBIHOK),
HaIlpaBJICHUE YKa3bIBAaeTCs IO CIIOT CAENKE ¢ OoJiee MO3HEH pacyeTHOH
aToM.
<I'pynmna «Order Qty Data»> H O0beM 3as1BKH, BHIPAKCHHBIN B JIOTAX.
40 OrdType H char 'l" (PeiHOYHAs) Tun 3adBKH.



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

JonmycTtumble 3HAYEHHUS

IIpumeuyanue

=

2

§

==

423 PriceType H int 'l' (B mpoueHTax OT HOMHHaIA) | THII LIEHBI 3asBKH.

(TONIBKO JUTs POHIIOBOTO PHIHKA)
2" (3a enuHUIly IICHHOWM
Oymarn)
'9" (JoxomHOCTH) (TOJBKO IS
(hOHIOBOTO PHIHKA)

44 Price v Price Iena 3asBKH, UCIIOIB3YETCA A1 TUMHTHON 3asBKU. O0s3aTEIBHO, SCITH
3aJ]aHO B 3asBKE.

59 TimelnForce H char '0' (HeiicTBuTenbHa B TeueHUM | Bpemsi JCUCTBHS 3asABKH, ONPEICNACT, KaK JOJNro 3asBKa sBISICTCS

JTHST) neiictBuTenbHOM. OTCYTCTBHE 3TOrO MOJS HHTEPIPETUPYETCS, Kak
'3 (Hemennenno nmn | «JleficTBUTENbHA B TCUCHUE JTHSY.

OTKJIOHUTb )

'4" (McrioTHUTD WITH OTKJIOHHTB)

'"7" (Ilo uweHe 3akpeITHA) (I

(hOHIIOBOTO PHIHKA)

168 EffectiveTime H UTCTimestamp Bpems akTuBaiuu 3asiBKu (TOJIBKO U1 POHTOBOTO PHIHKA).

528 OrderCapacity H char 'P' (ITpunuunan/I nasa) JesarenbHocTs  upMbl, pa3mecTuBlIedl  3asBKy. KomOuHaius:
OrderCapacity (528) = 'P' u OrderRestrictions (529) ='5' ucronms3yercs
IUTA OTpeAeleHNsT 3asBKH MapkeT Melkepa WIH CIEIHaIncTa o
LEHHBIM Oymaram (Juist ()OHOBOTO PHIHKA).

529 OrderRestrictions H MultipleValueString 'S' (HeiictBoBaTh Kak MapkeT- | OrpaHuYCHHS o 3asiBKe. Mosxet coJlepKaTh Habop

MeHKep MM KaK CHEeUAIHCT [0 | OTPaHUYCHUI/MHCTPYKIMK, pa3AeieHHbIX npodenoMm. KomOunarms:

LIEHHBIM OyMaram) OrderCapacity (528) = 'P' u OrderRestrictions (529) ='S' ucronb3yercs
JUIsL ompeneneHus 3asBKA MapkeT Melkepa WIM CIeNHalucTa Io
LIEHHBIM Oymaram (Juist ()OHIOBOTO PHIHKA).

32 LastQty v Qty OObeM 3asBKH, BBIPOXEHHBI B JIOTaX, HPOJAHHBIN/KYIUICHHBIH B
paMKax dToi (mocnemHeif) cpenku 1o JaHHOW 3asBke. [lore
obs3arensHoe, ecu ExecType (150) ='F' (Cnenka).

31 LastPx vy Price Ilena aToi# (MOCIeIHEN) CCIKH 10 JaHHOM 3asiBKe. [1ose 00si3aTenbHoe,
eciu ExecType (150) = 'F' (Caenka).



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

IIpumeuyanue

336 TradingSessionID O* | String Wnentndukarop TOproBoil ceccun. B kauectBe wuneHTH(HKaTOpa
TOProBoii ceccuu uctoib3yercs pexxum ToproB (SECBOARD).
625 TradingSessionSubID H String ‘OPEN’- mepuoz OTKpBITHS [lepuoxn ToproBo#i ceccuu, KOTAa OblIa pa3MeIeHa 3asiBKa.
‘S’ — mepuox ayknuoHa
OTKPBITHS
‘NORM’ — HOpManbHBIH
TIEPHOJ TOPTOB
‘CLOS’ — nepuoj 3aKpbITHS
‘FCLOS’ — puHaNbHBINA IEPUOT
3aKpbITUS
‘CA’ - ayKIIMOH 3aKPBITUS
‘I” - TMCKpPEeTHBIN ayKIIMOH
‘D’ - ayKIIMOH KPYIHBIX
MTAKEeTOB (TOJIBKO ISt
(hOHIOBOTO PHIHKA)
‘E‘ - Topru mo neHe ayKuoHa
3aKPBITHS
‘IPO’ — nmepBuuHOE
pa3MelIeHne
151 LeavesQty o Qty Hewncnonnennas vactp 3asBku. Eciun OrdStatus (39) = 47, ‘6° wnm ‘8’
(1.e. 3as1BKa OoJiee HEe aKTUBHA WJIM OXKHIACT CHATHE), TOo LeavesQty =0,
nnave LeavesQty = OrderQty — CumQty.
B ciydae caenok mo cBON MHCTPYMEHTY (BaJIOTHBIH PBIHOK) CO CIIOT
monem Symbol (55), LeavesQty = “0”.
14 CumQty o Qty WcnonnenHass 4acTh 3asBKH. Eciy 3asBKa OXHIOAeT CHITHE, T.C.
OrdStatus (39) = 6°, To CumQty = 0.
6 AvgPx o Price CpenHeB3BelIeHHas LieHa cenok 1o 3asBke. Beerna ‘0’ qis MOEX.
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JonmycTtumble 3HAYEHHUS

IIpumeuyanue

60 TransactTime V* | UTCTimestamp Bpewms pecucmpayuu unu cHsamus 3a516Ku, Ui 8peMsl 3aKIIOYeHUs. COeNKU

no sasexe. Obssamenvroe, eciu ExecType (150) asnsiemcs oOHum u3
(‘F’, 4"
Tlons 60 u 9412 ¢opmupyrom 3nauenue epemenu Havaia 06pabOMKU
mopaosozo npukasa sopom TC. Ilpu naruuuu ouepeou Ha 0o6pabomky
Ha 6x00e A0pa epeMs 0HCUOAHUS 8 ouepeldu Oydem YUUMbIBAMbCS 8
BHAYEHUU BPEMEHU PeSUCPaYyUU 3anpocd.

9412 OrigTime H int Bpemss mpansakyuu 6 MUKPOCEKYHOAX KAK YKA3AHO 6 MOpPeosol
cucmenme. [lannoe snauenue ciredyem npubasums K 3Hauenuio 8 60-u
nojie Onsi NOAYHEHUs BPEeMEHU MPAH3AKYUU ¢ MUKDOCEKYHOHOU
MOYHOCMBIO.

5155 InstitutionID H String Hoenmuguxamop pacuemnoii opeanuzayuu

5202 TradeThruTime char ‘C’ (Baseka 6 aykyuown | Tun cobvimus axmuseayuu 3as6Ku (MOIbKO OA 3A56KU 6 AyKyuoH

3aKpbimus,) 3aKpbImus)

6029 CurrencyCode String Koo eantomei, 6 komopou mopayemcs L[b

6636 StipulationValue char Y’ (a) Hnouxamop ‘Y’ yxazvieaem, umo coenka 3aKmO4eHd HA OCHOBAHUU

‘N’ (Hem) aticboepe-3aa6Ku
7695 CoverID H char Y’ (a) [lpusnax 610KUPOBKU PUHAHCOBO2O UHCMPYMEHMA HA CHEeYUAIbHOM
‘N’(Hem) cueme Ha epems onepayuu PEIIO

7693 ClientAccID H String Hoenmugurxamop pacuemnoeo cuema ¢ HKI]

9173 TradelssueDate H LocalMktDate Jlama 3axmovenust coenxu

9945 OrigOrderID H String Vrazvieaem ID uzmenennoii 3asa8xu. Hcnonvzyemcs 6 omsem na Order

Cancel/Replace Request (G).

Ipumeuanue: npu 3amene 3as6Ku ell NPUCBAUBACTICS HOBbLUL OUPICEBOT
Homep OrderID (37). B none 9945 ykasvigaemcs Oupdicesoli Homep
3aA6KU, CHAMOU NPU BLINOTHEHUU USMEHEHUSI.




JonmycTtumble 3HAYEHHUS

IIpumeuyanue

=
2
§
==
9580 ParentID H String Hoenmugpurxayuonnwiii Homep sumpunnou coenku 6 Topeosou Cucmeme
ona coenox PEIIO u samomnvix SWAP coenok.
<I'pynna «Commission Data»> H CyMMapHasi KOMUCCHSI 110 C/IENIKEe, KOTopas Oblila 3aKJI0YeHa Ha OCHOBE
JTAHHOM 3asIBKH.
<I'pynma «Yield Data»> H JIOXOOHOCTB IO CAETKE.
159 AccruedInterestAmt H Amt HakonmeHHBIH KYHOHHBIH TOXOX IO CHEIKE UII KOHBEPTHPYEMBIX
oOnuranuii WM (UHAHCOBBIX HWHCTPYMEHTOB C (PHKCHPOBaHHBIM
JIOXO0JIOM (TOJIBKO [Tt (JOHIOBOTO PHIHKA).
119 SettlCurrAmt H Amt OOBbeM cHelku 10 HOMHUHAJY, BBIP&KCHHBIH B BalOTE HOMHHAJA
(TOMBKO 117151 POHIOBOTO PHIHKA).
58 Text H String TekcroBass crpoka B cBobomHoM (opmare. Mcmomb3yercss s
JIeTAN3AIMY IPUIUHBI OTKIIOHEHHS 3a1poca TEKYIIEro cTaryca 3asiBK|
WIH pa3MeIIeHUs 3asBKH.
136 NoMiscFees H NumlInGroup KonnuectBo anemenToB B rpymnne MiscFees
137 =>MiscFeeAmt N Amt 3Hauyenne komuccuu 1o caeike. IToe obs3arensuoe, eciu NoMiscFees
(136)>0
139 =>MiscFeeType v int '4' (Komuccnst Oupxn) Tun xomuccnu mo caenke. Ilome obGszarensHOe, ecnu NoMiscFees
'98" (Komuccus 3a knupure) (136)>0
'99" (Komuccus 3a mex. docmyn)
<I'pynna «TrdRegTimestamps»> H Bpema pecucmpayuu 3asaeéxu na MOEX.
1090 MaxPriceLevels H int 1 (Ilo oonoti yene) MaxcumanbHoe KOIUYECm80 YEeHOBbIX YPOBHel Ol COeNoK HO MOt
3asexe.
851 LastLiquidityind H int '1' (dobasnsem nukeudHocme) | 3TOT dnar NOKasbIBaeT, 3aK/OYEHa /M cAefika MO MaCCUBHOWM
(adding liquidity) nnu no arpeccusHoli (taking liquidity) 3anBke.
'2’ (3abupaem nukeuoHocmMs)
MpPUMEHMMO TOIbKO AN1A COOBLEHNIN O caeNKaXx.
<I'pymnmna «Trailer»> o




