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1. BBegeHue

Z[OKYMGHT COACPIKUT OIMMCAHUC COO6H.[CHPII>1, OJIOKOB U TOJCH IMMPOTOKOJIa FIX BEpCUHA 44, AAAlITUPOBAHHOTO I UCIIOJIB30BAHUS B TOpI‘OBOfI

cucteMe MockoBckoit bupxu (manee — MOEX).

Onucanue untepdeiica 6azupyercs Ha cneundukauu nporokona FIX (Financial Information Exchange, http://www.fixprotocol.org) Bepcuu 4.4;

npeanojaaracTcs, 4YTo YMTaTeiib YK€ 3HAKOM C OCHOBAMH 3TOT'O ITPOTOKOJIA.

CucTeMoil nCnoIb3yI0TCS TOJIBKO T€ COOOIIEHUS (TPYIIIBI) U UX M0JIs, KOTOPBIE OMMCAaHbI B TaHHOM IyOIMuHOM HHTEpdelice. Cnedyem obpamume

8HUMQOHUe, Ymo o5, npucymcmayroujue 8 cmaHoapme FIX 4.4 (obszamensHbie u He 06s3amesnbHbie), HO He nepevucaeHbl 8 OaHHOM NybaudYHom uHmepgelice,

cyumaromces HeobazamesibHbIMU U U2HOpupyromcea bupxceli. 3HavyeHus nosel, npucymcmeyrowue 8 crnucke donycmumoix 3HavyeHuli 8 cmaHdapme FIX 4.4, Ho He

OluUcCaHHbIEe 8 SMOM doxy/vleHme, cHYUMArMmMCcAa HEKOPPEKMHbIMU - COO6u4€HU€ C MaKUMU OAHHbIMU 6ydem OMK/IOHEHO.

Kaxxnoe coobmienue (rpymnmna) onuckiBaeTcs Tabnuueit. Kaxknas crpoka B TabnuIie 370 - mojie cooOmeHus (Tpymnibl). J{7s KaXI0ro mosst yKa3aHbl:



. Tag — uncino, KOTOpoe HETOCPEACTBEHHO UCTIONb3yeTcs mpu opmupoBannu FIX coobmenwus.
° I[ToJte — mpuBeIEHO MUMS TT0JIS, KOTOPOE HEe HCIob3yeTrcs npu popmupoBannu FIX cooOreHus ; BBEICHO I Y00CTBA, B KAUECTBE KPATKOTO
ormucanus. B nokymenTaruu FIX mosie MoxeT ObITh YKa3aHO KakK ¢ UCIOJb30BaHueM Tag, Tak u ¢ ucrnojib3oBanueM Field name.
° Hanuuune — atpuOyT 1M0JIs, KOTOPBINA MOKA3BIBACT, JOJKHO JIH 0JIe 0053aTeIbHO MPUCYTCTBOBATh B COOOIIICHHH.
o «O» - 00g3aTepHOE 110JIE;
«H» - HeoOsI3aTenbHOE TOJIE;
«Y» - 00s3aTeNnbHOE MPHU OMPEIETICHHOM YCIOBHH.
«O*y» - obszarensHOe none At MOEX, Ho HeoOs13aTenbHOE Mo cTanaapTy nportokona FIX 4.4;

o O O O

«H*y» - Heobs3arenpHoe none anst MOEX, Ho 00s13aTeNbHOE WM YCIIOBHO 00s13aTeIbHOE M0 cTaHAapTy npotokona FIX 4.4,
o «V*) - ycnoBHo obs3arensHoe Aiis MOEX, Ho HeoOs13aTenbHOE 10 cTaHaapTy npoTtokona FIX 4.4.

° Tum — v moss.
) JlonycTrMble 3HaUY€HUs — JONOJTHUTENIbHbIE OTPAHUYEHUS HA THII MOJIS.
) [Ipumedanue — aeTanabHOE OMUCAHUE TTOJISL.

IIpumMeuyanue:

ITouis1, 3HaYeHHs1 MOJIeH B COOOLICHHUSIX, IPYININAX, KOTOPbIE¢ BbIAEICHBI KYPCHBOM, SIBJIAIOTCA HecTaHaapTHbiMH st FIX mporokona
Bepcuu 4.4 u BBeieHbl (100aBJiennl) s agantanun FIX 4.4 nporokoJia k morpednoctam MOEX.

Cepsuc MFIX Transactional cocrout u3 4eThipex pa3ieibHbIX CEPBUCOB:
e TtoproBoro MFIX Trade, nmpeaHa3HaueHHOTO Ui BBO/A, OTMEHBI MM M3MEHEHHUS 3asBOK M IMOJYUYCHHS OTYETOB 00 MX HCIOJIHEHUHU B
OCHOBHBIX PEKHUMaX TOPTOB;
e TtoproBoro FIFO MFIX Trade, npeaHasHaueHHOTO /Jis BBOJIa, OTMCHBI HJIH U3MEHEHHUS 3aIBOK U MOJIYYCHHUS OTYETOB 00 MX MCIOJTHEHUU
B OCHOBHBIX PEXHMMax TOPrOB; CEPBUC OOECIEUMBAET CTPOrO€ COOTBETCTBHE MOPSIKA OTMPABKH TOPTOBBIX MOPYUYCHHH B CTOPOHY Spa
TOPrOBOM CUCTEMBI OPSAAKY UX MOTYUYEHHUS OT KJIMEHTOB IO CETEBOMY COEIMHEHUIO.

e wuHpopmannonHoro MFIX Trade Capture, npenrHa3sHadeHHOTO ISl TOTy4YeHUS] HHYOPMALIUH O CIeTIKaX, BKIIIOYask EPErOBOPHBIE CIIENKH,
caenku PEIIO, oTdueThl Ha NCIIOJTHEHHUE U KOMITCHCAITMOHHBIE B3HOCHI;

e unpopmannornnoro MFIX Drop Copy, npegHazHa4eHHOTO ISt IOTYYESHUST OTYETOB 00 00pabOTKe 3asiBOK M CIIEIKaX OCHOBHBIX PEKHMOB
TOPTOB.



Cepsucel MFIX Trade, FIFO MFIX Trade, MFIX Trade Capture u MFIX Drop Copy oOciyxuBaroTcsi pa3HbIMU cepBepaMu (IapameTpsbl
MOJIKIJIIOUEHUS OTJIMYAIOTCS aJpecaMy 1 HOMEpaMu MOPTOB) U pa3INyatoTCs MO YPOBHSIM JOCTYIHOCTH HHGOPMAIIUU O JEHCTBUIX MOJIb30BaTEINCH.
e Cepsucel MFIX Trade u FIFO MFIX Trade oTmpaBisioT mojb30BaTeIi0 TOJIBKO COOOMICHHS O COOBITHSX, CBSI3aHHBIX C 3asBKaMHU,
MOCTaBJICHHBIMHU 3TUM TI0JIb30BATEIIEM.
e Cepsucel MFIX Trade Capture u MFIX Drop Copy mpeaocTaBiisitoT mojib30BaTeli0 HHOOPMAIHIO B COOTBETCTBUH C MTOJIHOMOUYHUSMH 3TOT'O
nosib3oBaress B Toprosoii cucreme. Hampumep, nonb3oBatens ¢ mpaBaMu YIPaBIIAIOMIET0 GUPMBI, TOTYYUT COOOIICHUS O CIIENKaX WIN
3asBKax BCeW (PUPMBI.

UcTopusa nameHeHmnn

Issue Date Description

1.0 May 25, 2010 MNepBas Bepcmna 4OKYMEHTA

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

3.3 March 25, 2013 [Job6asneHa nogaeprkka pexkmumos PEMNO ¢ UK n T+2. lo6aBneHbl NOACHEHUS.

3.3.1 October 10, 2013 MonpaBKK 1 yTOYHEHMA B lOKYyMeHTe. [lobaBneHbl 40N0NHUTEIbHbIE N0JA B cO0bLeHMaxX Execution
Report v Trade Capture report.
Ba)kHo: gobasneHa nogaepxka coobuwenus Order Cancel/Replace gna nsmeHeHua napamertpos
3afBKM.

3.3.2 October 23, 2013 3anpelleHo Mcnonb3oBaTb cumBos ‘# Kak nepsbii cumBon B cTpoke nonsa ClOrdID (11) ana

coobueHnit Tunos Order Cancel Request (35=F) u Order Cancel Replace Request (35=G).

Mpu Hannumm cumeona ‘#' B Havane cTpPoku nona 11 NnpmKasbl Ha CHATUE U USMEHEHWE 3aABKN byayT
oTBepraTbCcA C OTNPaBKOM OTBETHOrO cooblueHus Tuna Reject (35=3).




Bbl MO)KeTe MCno/b30BaTb 3TOT CMMBOA B OObLIX APYrMX MO3ULMAX 3TOM CTPOKM, KpOMeE camomn
nepBso.

3.3.3

November 1, 2013

[ob6aBneHbl yTOYHEHUA K ONUCAHMIO OTKAMKA cucTembl Ha npuKasbl Order Cancel Request n Order
Cancel Replace request.

JobaBneHbl KommeHTapuu B pasgesnbl Order Cancel Request, Order Cancel Replace request,
Execution report, Cancel Reject.

3.34

January 24, 2014

O6HoBneHo onucaHune Order Cancel Replace Request U onucaHbl pasnnums B 06paboTke aToro
npYKasa Ha $OHLOBOM M Ba/IIOTHOM PbIHKaX.

N3meHeHO onuncaHne o6paboTKM PbIHOYHbIX 3aABOK B ayKLIMOHE 3aKpbITUs

B Trade Capture report gobasneHo HoBoe none CalculatedCcylLastQty (1056), 3Ha4eHWe KOTOPOro
MOKa3bIBAaET KOJIMYECTBO LieHHbIX Bymar B cZie/IKe, B eAMHULLAX MHCTPYMEHTA. [119 Ba/lOTHOTO PbIHKA
— 06bem caeNKku B BaNtOTE MHCTPYMEHTA.

3.35

March 12, 2014

B coobuweHunn Execution Report aobasneHo none MDEntrylD (278), B KOTOpom YyKa3biBaeTcs
ny6AnUHbIN naeHTMouKaTop 3asasku MDEntryID (278) B noTokax 06€3/IMYEHHbIX aKTUBHbIX 3a8BOK
(Order List Refresh / Snapshot) cepsuca FAST udp multicast marketdata. aHHoe none nossonset
naeHTMOMLUMPOBaTb COHBCTBEHHbIE 3aABKM B KaHaax nepesaym pbiIHOYHOM MHGOpMaLUW.

B coobuienus Order Cancel Reject, Order Mass Cancel Report, Execution Report (rejected)
pobasneHbl nonsa TransactTime (60) u OrigTime (9412), yKkasbiBatolmMe Bpems Hayana 06paboTku
A4pOM TOProBOM CUCTEMbI 3aMpPOCca, KOTOPbIN NPUBEN K OTNPaBKe 3TUX COOBLLEHUA.




B coobueHune Order Cancel Reject gobasneHo 3HayeHue nons CxIRejReason (102) = ‘0’: too late to
cancel, ykasbiBatollee Ha TO, YTO 3asdBKa yKe He aKTMBHa. [lobasneHo none Order Status (39),
yKa3sblBalollee Ha CTaTyC 3aABKM Ha MOMEHT MOyYeHUsA OTBEPrHyTOro 3anpoca Ha ee cHATUe.

3.3.6 April 1, 2014 UcnpaeneHo owmnboyHoe TpeboBaHMe 0653aTeNIbHO yKasbiBaTb nosae OrigClOrdID (41) B 3anpocax
Order Cancel Request n Order Cancel Replace Request.
B Execution Report u Trade Capture Report gobasneHo nose ParentlD (9580), yKasbiBalollee Ha
HoMep BUTPUHHOM caenkn PEMO wnn BantotHo SWAP caenku ona COMpAMEHHbIX C HeW cnoT-
COENOK.
YTOUYHeHbl popmaThl COOOLWEHNI NPU CHATUM OCTAaTKa YaCTUYHO UCMOJIHEHHOM 3asBKM NPU OTKa3e B
ncnoaHeHnn npukasa Order Cancel Replace
ObpaboTtka Order Cancel Replace Ha BantoTHOM U GOHAOBOM pPbIHKAX OyAeT NpPou3BoAUTLCA MO
OZIMHaKOBbIM NpaBuIam, ¢ ucnosb3osaHuem nonsa CancelOrigOnReject (9619)=Y /N

3.3.7 May 13,2014 B MFIX Transactional BantoTHOro pbiHKa BHECEHbI C/ieAyoLNe U3MEHEHUSA:

September 12, 2014

- [ob6asneHa ¢dyHKUMOHanbHocTb Cancel On Disconnect. B coobuieHne Logon (A) nobasneHo
none CancelOnDisconnect (COD)(6867). B none ExecRestatementReason (378) coobuieHusa
Execution Report (35=8) gobasneHo 3HauyeHne ‘100’= (cHATa no COD), npu atom Order
Status (39) =4.

- WN3meHeHa normka nonyyerua s Execution Report (8) taros 11 1 41 npu cHATUK/U3MEHEHUN
3aABKM: 06a Tera NoNy4YUT TONbKO MAEHTUMKATOP NOCTaBMBLLNIA 3asiBKY, MPU YCAOBUM, YTO
cam e ee cHAn/mameHun. B npotnsHom cnyyae B Execution Report (8) npuaet tonbko 11-i
Ter pasHbIii 11-my Tary n3 coobLieHMA 0 NOCTaHOBKE 3aABKU Ha CHATME/M3MeHeHMe.

- [pKn cHATMM 3aABKM, MO KOTOPOW 6onee He OXKMAAETCA OTYETOB MO CAeNKaM, COobLIeHNA
ExecType (150) =6 B Execution Report (8) He byaerT.




4.0

March 25, 2015

° ®dyHkuma Cancel On Disconnect (COD) BkntouyeHa A[ns 3aperucTpupoBaHHbIX
nosib3oBaTeNen Ha Ba/lOTHOM pPbIHKE TONbKO B pexume BKJ/l. Hanuuume Ttera 6867 B
coobuleHnn Logon (A) He BanseT Ha pexum cepsnca COD BK/I/BbIKA.

. M3 coobuieHnn Execution Report (8) / Trade for MFIX Trade service c aHBapsa 2015r.
yaanawTca caeayoume nons: Commission (12), CommType (13), NoMiscFees (136),
MiscFeeAmt (137) n MiscFeeType (139). 37K nona AOCTYNHbI B COOTBETCTBMM C NpaBammu
nonb3sosatens cepeucos MFIX Trade Capture u MFIX Drop Copy.

. Job6asneHo HoBoe 3HaveHUe Tera TradingSessionSubID (625)="'S' ans o603HavYeHUn
nepuvoaa aykuMoHa oTKpbIiTMA. 3HadyeHue TradingSessionSubID (625) = ‘OPEN’ o6HoBAEHO 1
0603HavyaeT nepnog, oTKpPbITUA

° MpaBuna ana 3aaBoK «MoAHOCTbIO NN OTKAOHUTLY (FOK) 1 «CHATb octaTok» (10C)
NMAEHTUYHbI ANS BaNOTHOrO M GOHA0BOIO PbIHKOB.

° HeaocTynHbl pbIHOYHbIE 3as1BKM MO CBOM MHCTPYMEHTY (Ba/IlOTHbIN PbIHOK).
. NcnpasneHbl OWNOKM B ONMCAHMM ANst TUNOB AAHHbIX A1 HEKOTOPbIX Nosei

o [o6aBneHbl NOACHEHUA U peKomeHaaunm

4.0

September 23, 2015

° B coobuieHune Logon (A) gobaBneHo none LanguagelD (6936) ¢ AocTynHbIMU
3HavyeHusmu: "R" - pyccknin, "E" — aHIINNCKUIA.

4.1

March 24, 2016

° CoobuieHune Order Status Request (35=H) bonee He noaneprkusaeTca U byaeTt
OTKNOHEHO

° Onucanne ¢dopmata nons 60 ana coobuweHuna Trade Capture Report nsmeHeHo,
4TOObI YKA3aTb, YTO TOYHOCTb BPEMEHU B HEM PABHA LLE/IbIM CEKYHAAM.




° Onsa coenkm PEMO ¢ UK B cepsuce MFIX Trade oTnpaBnstoTcs Bce OTYETbl NO
BUTPUHHOW CAENKE N ABYX €€ COCTaBHbIM YacTAM (McnpaBsieHMe owmnbKn)

. [obaBieHbl NOACHEHUA U PEKOMEHAALMU

4.5

May 23, 2017

Hosas Bepcus cepsucos MFIX Trade, MFIX Drop Copy, MFIX Trade Capture goctynHa ans
ny6andYHOro TecTupoBaHuA. Oxupaemas AaTa Hayana MPOMBbILWIEHHOW 3KchayaTauum —
asryct 2017 .

. ®opmar nons SendingTime field (52) n nona OrigSendingTime (122) nsmeHeH Ha
YYYYMMDD-HH:MM:SS.ssssss. CeKumna MUKPOCEKYHA, SSSSSS BCerga coaepXmt 6 CMMBOI0B.

° Job6asneHo HoBoe noJe LastLiquiditylnd (851) B coobuieHuns Tuna Execution Report
n Trade Capture Report. 9ToT dpaar nokasbiBaeT, 3aK/O4EeHa AU cAe/ika Mo MacCUBHOM
(adding liquidity) nnm no arpeccusHoli (taking liquidity) 3asske. MpuUMeHUMO TONbKO ANA
coO0bLWEHN O caenKax.

. [OobasneHo HoBoe none CxIQty (84) B coobueHus Tuna Execution Report co
cTaTycom 3aaBoK Canceled nnum Pending Cancel, n K coobuenuio Order Cancel Reject gns
C/ly4as aBTOMATMYECKOTO CHATMA OCTaTKa Y4aCTUYHO MCMOJIHEHHOM 3aABKM MpU OTKase ee
M3MeHUTb M BKAtoYeHHOM daiare CancelOrigOnReject. 3To nose No3BosseT y3HATb 06BbEM
CHMMAEeMOM 3aABKM A0 NOAYyYEHUA COODLLEHMI O caenKax.

° [JobasneHo HoBoe none FIX.StipulationValue (6636) B coobuweHus tuna Trade
Capture Report, yKasblBalolee Ha CAENKY, B pe3y/nbTaTe KOTopoil 6bina MonosiHeHa
BMAMMAA YacTb 3aABKMN CO CKPbITbIM KOJ/IMYECTBOM.

° [JobasneHo HoBoe 3HavyeHne “FOR” nons SecurityType (167) B coobuieHnsax Tmna
Capture Report an1a BantoTHbIX NOCTaBOYHbIX PpbloYepcoB.

° Cumeon ‘#' He gonyckaeTtcs B KayecTBe nepsoro cumsona nons ClOrdID gna Bcex
BXOAALLUX COOBLLLEHWNIA.

. Cumson <Space> (npoben) He gonyckaeTcs B KayecTse MepBOro CMMBOJA MOAS
ClOrdID pna Bcex BXOAALLMUX COOBLLLEHUNA.

° BpemeHa gocTaBkM BxoadAwmMx coobuieHuii ot FIX gateway ao aapa TKC (B ogHy

CTOPOHY) OAMHAKOBbI Ans coobuieHuii Tunos D,F,G.




August 30, 2018

NobasneHo none SettlCurrAmt(119) o6bem caenku No HOMMHaNY, BbipaXKeHHbIN B BaatoTe
HOMMHana (TonbKo AN GOHAOBOIO PbIHKA).

4.5.5.

December 14, 2018

Hogasn Bepcua cepsucoB MFIX Trade, MFIX Drop Copy, MFIX Trade Capture byaet
OOCTynHa ans nybanyHoro TectuposBaHua 10 aHBapa 2019 r. Oxkunagaemas garta Hadana
NPOMbILWIEHHOW 3KcnyaTauum —4 mapTa 2019 r.

Il 3HayeHne nonsa HeartBtint (108) coobierus Logon (35=A) OBA3BAHO HaxoauTbCA B
npeaenax ot 1 ao 60 (cekyHa). Mpu 3HayeHMM nona HeartBtint BHe sToro gManasoHa KAUEHT
nonyumnT coobuieHme Tnna Logout (35=5) c TEKCTOBLIM ONMCAHMEM OLLIMOKM.

| Bxogawpwe FIX coobleHns, B KoTopbix nose ClOrdID oKaHuMBaeTcA CMMBOIOM npobena,

OTK/IOHSAOTCA C OTNpPaBKOM coobuieHuns Reject (35=3)

B nosne OrigTime (9412) Bceraa nepeaaetcs 6 3HaYaWmnx unop.
Mpu cHATMM 3aABKM No buprkeBomy HoMepy (37) yepes FIX ceccuto, oTIMUalOLLYOCA OT CECCUM, B
KOTOpOW Bblnla NOCTaB/ieHa 3aAaBKa, B oTBeTe Execution Report ctaHOBATCA He0bsA3aTENIbHBLIMU U
MOTYT OTCYTCTBOBATb C/leAyloLWme Noas:

o bnok noneit “Instrument”

o Side (54)

o Account (1)

o LeavesQty (151)
o CumQty (14)

o AvgPx(6)

MMpY CHATUM YaCTUYHO UCNONHEHHOM 3aABKM coobuieHune Execution Report / Pending Cancel
(150=6) He BbyaeT oTnpasnaTbca nepen Execution Report / Canceled (150=4) B cnyyae, ecau
K MOMEHTY CHATUA 3asBKM BCE COODOLLEHMA O CcAefKax Mo 3TOM 3asBKe yxKe Obliv
oTnpaBneHbl.




e B coobueHua Execution Report, Order Mass Cancel Report nan Order Cancel Reject ana
OTBETOB Ha BxogAwme coobuweHua tuna 35=D, G, F, q gobaBneHo HeobszaTenbHoe nose
RequestTime (5979), KoTopoe coAep*KUT 3HaAYeHWe BPEMEHM MONYYEHUS BXOAALLETO
coobWEeHNA MO JioKanbHbIM 4Yacam cepsBepa FIX gateway B ¢dopmare YYYYMMDD-
HH:MM:SS.ssssss.

4.6

08 mana 2020r.

JoKymeHT Tenepb onucbiBaeT cepsucbl MFIX Trade u FIFO MFIX Trade.

FIFO MFIX Trade cepBuc npeactaBaser coboi cepsep AOCTyNa K TOProB/ie, UCMO/b3YHoLWMIA
FIX npotokon, ngeHTnuHbIn cepsucy MFIX Trade, Ho obecneunsatowmii ctporoe
COOTBETCTBME NOopAAKa AOCTaBKMN COOBLLEHNI Ha cepBep LLEHTPAIbHOIO 3BEHa TOProBOM
CMCTEMbI MOPAAKY NOAYYEHMA MO CETU BXOAALLMX TOProBbix coobuieHmii (FIFO, First In First
Out npuHumn). ata npomblineHHoro sHeapeHua FIFO MFIX Trade — KoHel, 3 KBapTana
2020 ropa.

Cepsucbl MFIX Trade u FIFO MFIX Trade AocTynHbl 418 TECTUPOBAHUA B e 4MHON TECTOBOM
cpege.

Onsa obecneyeHns noaHoin coemectumoctn popmaToB FIX coobLyeHunit Bcex cepBuUcos, B
cepsuc MFIX Trade BHocATCA cnegytolme MU3SMeHeHuA:

e  dopmart noneit SendingTime (52) n OrigSendingTime (122) ana Bcex Ucxoaawmx
coobLeHnit cepsepoB nsmeHsaeTcAa Ha YYYYMMDD-HH:MM:SS.sssssssss (HaHOCEKYHAbI)

e ®dopmat nona RequestTime (5979) coobuieHuii Execution Report, Order Mass Cancel
Report or Order Cancel Reject messages nsmensierca Ha YYYYMMDD-HH:MM:SS.sssssssss
(HaHOCEKyHADI)

MpumeyaHue:




e  ®opmartbl nonen TransactTime (60) and OrigTime (9412) HE nsmeHstoTcs.

MaKcrMMaibHOe KOAMYeCcTBO 3anpalnBaembix B coobueHun Resend Request cooblueHwmii
ycTaHaBamBaeTca B 2000. Ecnm KonmyecTBo cO0BLLLEHNIA B 3aNpoce NPEBbLILWAET 3TO YMUCAO, YTO
cepBep BepHeT 0TKa3s B BUae cooblieHna Reject (MsgType = 3) c ykazaHMeM NpUYUHbI B None
SessionRejectReason (373=5), Value is incorrect (out of range) for this tag n nonem Text (tag 58) B
Buae ctpoku "Requested range to be resent exceeds the limit %< MaxResendRequest>%".

U3meHeHMe naponsa npu 10roHe AOCTYNHO Ana Bcex cepsmcos MFIX Trade, FIFO MFIX Trade, MFIX
Trade Capture, MFIX Drop Copy.

JobaBneHa nogaepkka GyHKLUMOHAIbHOCTU TOProBOM CUCTEMBI MO NEPUOAUNYECKON CMEHE
naposen n TpeboBaHUAM K YPOBHIO UX C/IOXKHOCTM (Mapo/ibHble NOAUTUKM HE MPUMEHSIOTCA NO
ymonyaHuio ana FIX kaneHTtos).

Cepsuc FIFO MFIX Trade otnpasnaeT oTkas B 06paboTke NoBTOPHbIX coobuieHnin Tuna Order
Cancel Request nan Order Cancel Replace Request, B KOTOpbIX YKa3aHbl 04MHAKOBbIE 3HAYEHWUS
nonsa OrderID (37). JaHHaa mepa orpaHMYMBAET HArpy3Ky Ha CepBep Npu OTNpaBKe
MHOXEeCTBEHHbIX Aybanpyowmx npmkasos. FIFO ¢pyHKUMOHANBHOCTb Ae/laeT TaKon Noaxona,
6eccmbICEHHbIM.

4.7

16 Hos6pna 2020

FIFO MFIX TRADE 1.2

B coobueHuns Execution Report (35=8) (New, Cancelled, CancelReplace), B8 Order Cancel Reject
(35=9) u B Order Mass Cancel Report(35=r) pobaBneHo HoBOoe HeobasaTenbHOe
none FIFOViolationReason (Tag = 5800, Type: int), yka3biBatoLLee Ha NPUYMHY HapyLeHWA NpUHLMNa
FIFO ana Bxoaauero coobueHms:

e 5800=1 o3HayaeT, 4To Nepeaaya TOProBOro NPmMKasa B CTOPOHY Aapa TOprosBoii cMcTembI
3ajeprKaHa 13-3a oxxungaHusa oteeta TC Ha NpeaplayLnin NpuKas oT aaHHou FIX ceccum
e  5800=0 o3HayaeT BbIBOA NpMKa3a 13 oyepegm FIFO no HeonpegeneHHON NpuynHe




e OtcytcTBMe nosa 5800 o3Ha4aeT, YTo NpuKas He bbin BbiBeaeH U3 oyepean FIFO
FIFO MFIX TRADE 1.2 u MFIX TRADE 4.7

Ecnu FIX cepBep ye nosayunn paHee npukas Order Cancel (35=F) nnu Order CancelReplace (35=G)
C YKa3aHunem bupxesoro Homepa 3asasku OrderNo(37), To Bce nocneaytolume npukasbl oT FIX ceccui
3TOro cepBepa C YKa3zaHWeM 3TOr0 Ke Homepa 3adBKM byayT OTKNOHEeHbI 6e3 06paboTKKM U JOCTABKU
B A4PO TOProBoi cucTembl. [laHHas mMepa OrpaHMuMBaeT Harpysky Ha cepsepbl FIX u Ha agpo
TOProBOI CUCTEMBI Ha MMKaX TOPrOBON aKTUBHOCTY.

B coobuieHunna Execution Report (35=8) nobasneHo none OrdCancelReason (9947), nepeaatollee Ko,
NPUYNHDbI CHATUA 3aABKMU.

4.8

04 okTabpna 2021

Hosasa Bepcua cepsucos MFIX trade, FIFO MFIX trade, MFIX Trade Capture, MFIX Drop Copy ¢
noaaepXKoi GpyHKLMOHANbHOCTHU IMHKOB C NpoBaligepamu BHelWHeW IMKBUAHOCTU NpU
TOPros/ie MHOCTPAHHbIMU aKLUAMM C pacyeTamu B Ba/IlOTE CTPaHbl IMUTEHTA.

®oHA0BbLIN PLIHOK:

e B coobuieHuna npuknaaHoro ypoBHsa aobasneHo none LiquidityType (18182),
onpeaenstowee TMN IMKBUAHOCTU: 3asiBKa, KOTUPOBKA, 3a8BKa A5 UCMOTHEHWNA TONbKO
3aABKaMM BHYTPEHHEN NUKBUAHOCTU

e B coobuweHuna Execution Report no6asneHo none PreMatchedCumQty (18181),
yKasblBatoLiee Ha 06LWnit 06beM CAENOK, OXKUAAIOLLNX NOATBEPKAEHNA NPOBANLEPOM
JIMKBUAHOCTH

e B coobuieHmne Execution Report nob6asneHo HoBoe 3HauYeHue ‘L’ nona ExecType (150) ans
COObLITUI 3aKNOYEHUA U NPEeBAPUTENLHOM CAENKM C NPOBANAEPOM JIMKBULHOCTM

e B coobuieHmne Execution Report no6asneHo HoBoe 3HadyeHue ‘H’ nona ExecType (150) ans
COObLITUI OTMEHbI NPeABAPUTENBHOM CAENKM C NPOBANAEPOM IMKBUAHOCTM

e B Habop coobuieHnin Toprosbix cepeucoB MFIX Trade n FIFO MFIX Trade apo6asneHo
coobueHne Trade Capture Report (AE) gns yBegomneHus nposaiigepa NMKBUAHOCTU O




3aK/10MEHMN NpeaBapUTE/IbHOM CAEJTKUN C BbICTAaB/IEHHOM MM KOTUPOBKOM BHELLHEM
JNIMKBUOHOCTYU

e B Habop coobleHnin Toprosbix cepsncos MFIX Trade n FIFO MFIX Trade po6asneHo
coobuweHne Trade Capture Report Ack (AR), npeaHasHaYeHHoe A/1A NOATBEPKAEHNS UK
OTK/IOHEHUSA NpeaBapUTeNbHOM CAENKM NPOBaNAEPOM TMKBUAHOCTU

e B coobueHne New Order Single nobasneHo none LSecCode (18180), onpeaensiowee
AKTMB KOP3MHbI MHCTPYMEHTOB NPW TOProsae B HEKOTOpPbIx pexxumax PEMO c UK

e [lononHeHbl ONMCaHUA NOTUKN OTMNPaBKU COOBLLEHMI ANA PEXMMOB TOProB C y4acTUEM
npoBanaepoB ANKBUAHOCTU

BanloTHbDI PbIHOK:
e UN3meHeHUN PYHKLMOHANbHOCTU HET
MaponbHblie NOAUTUKKU AN8 BHOBb BbigaBaembix SenderComplD

C 27 ceHTabps 2021 roga, ANA BCEX BHOBb BblAaBaeMblX MAEHTUDMKATOPOB NOb30BaTENA
(SenderComplD) npumeHseTcs NpaBMAO CMeHbI MapoasA NPU NepBomM NogxkatodeHuu. K naponio
NPUMeHstoTCA 06LLmMe A1a BCeX KNMEHTOB BUPrKM TpeboBaHMA NO CAOXKHOCTY.

BaxHasn peKomMmeHaauus pa3pa60TqMKaM:

B otnenpHBIX cityyasix B COOOIICHHS CEpBepa MOTYT 0€3 IOCTaTOYHOTO BpEMEHHU Ha yBEJAOMIICHUE JOOABIATHCS HEOOSA3aTEIBHBIC OIS, HE SIBIISIOIIUECS
HEOOXOTUMBIMHU JIs OOJBIITMHCTBA KIIMEHTOB. HacToATeThHO pEKOMEHIyEeTCsI MPOSKTHPOBATH KIIMEHTCKHUE MPHIIOKEHUS TaK, YTOOBI OHH 03 cO0eB
MOTJI HTHOPUPOBATH TTOJISI COOOIIEHUH cepBepa, CMBICT KOTOPBIX MPUIIOKEHUIO HEM3BECTCH.

Kak mpumep, moxHo mpuBecTu nodasieHue B Execution Report co cmenxoii moss StipulationValue (6636), yka3sbiBaroliero Ha MpU3HAK CHCIKH,
MIPUBOJISIICH K MOMOJIHEHHIO BUAMMOTO KOJIMYeCTBa COOCTBEHHOM aiicOepr-3asBku. Cm. Taxske moiist CoverlD, CurrencyCode, InstitutionlD, ClientAcclID,
TradelssueDate, OrigOrderID, no6asnenusie B Bepcuu 3.3.1.



1. M'pynnbl nonen

3aronoBokK

CraHIapTHBIN 3aroJIOBOK, KOTOPBIHN TOJDKHO COIEPIKATh KaKI0€ COOOIIEHNE.
[Tons rpynmsl «3aroaoBoK» onucaHsl B Tabnuie 1.
Ta0muma 1

JonmycTtumble 3HAYEHHUS IIpumeuyanue

)
=
=
=
=
<
=

o

8 BeginString String (7) 'FIX.4.4' Omnpenenser Hayaa0 HOBOTO COOOIIEHHsI K BEPCHIO MPOTOKOIA.

Bceerna comepxuT Hesamn(poBaHHbIEC JaHHBIE, TOJDKHO OBITH MEPBHIM II0JIEM B
cO00IIeHN .

9 BodyLength o Length JnvHa coobuienus. PaccunTsiBaeTcs B COOTBETCTBUM CO CTaHIAPTOM.

Bcerna comepxuT HezamudpoBaHHbIE TaHHBIE, JOJDKHO OBITH BTOPBIM MOJIEM B
COOOIIEHNH.

35 MsgType (0] String (10) OmnpenenseT TAI cooOmeHus. Beeraa coepkut HesamuppoBaHHbIC TaHHBIC,
JIOJDKHO OBITH TPETHUM IOJIEM B COOOLICHHUH.

49 SenderComplD o String (12) Wnentudukarop GpupMbl — OTHpaBHUTEINSI COOOLICHUSL.

Bcerna comepxuT HezandpoBaHHbIE TaHHbIE.

Ecmu coobmenne ormnpasnsiercs B MOEX, 3T0 Toie JOMDKHO coaepKaTh
naentudukarop noaszoaternst (USERID), npucBoennoe 6pokxepy Ha MOEX.
56 TargetComplID o String Wnentndukarop GupMbI — MOITydaTENss COOOIICHNUSI.

Bcerna comep:xut Hezamm(poBaHHBIC TaHHBIC.

Ecmu coobmenue ornpasnsercs ¢ MOEX, 3To mone Z0KHO COAepikaTh
uaenrudukarop noan3osateist (USERID), npucBoenHoe 6pokepy Ha MOEX.
34 MsgSegNum 0] SeqNum TTopsAaKOBBIF HOMEP COOOIICHHMS.

MoskeT ObITh BCTPOCH B OJIOK 3aIIU(pPOBAHHBIX TaHHBIX.
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IlOIIyCTI/IMl)Ie SHAYCHUA HpnMeqalme

)
=
=
=
=]
<
=

43 PossDupFlag H Boolean Y' (Bo3moxHoe MpeHTH(UKATOpP, MOKA3BIBAIOIINI BO3MOXKHYIO TIOBTOPHYIO MEPECHUIKY
Iy ONHUITUpOBaHKE) COOOIIEHHUS TIOJ] TEM JKE TIOPSTKOBEIM HOMEPOM.
‘N’ (ITepBonauanbHas  O0s3aTeIBHOE MPH MOBTOPHOM TIEPECHUIKE COOOIICHHUI.
nepeaya)
97 PossResend H Boolean ‘Y’ (Bo3moxxHass moBTOpHas —MHaMKaTOp, MOKa3bIBAIOLIMMI, YTO COOOIIEHHE MOXKET COJIEPKaTh HH(pOpMaLHIO,
MePECHLUIKA) KOTOpasi ObLTa OTIPABJICHA IO IPYTHM MOPSAKOBEIM HOMEPOM.
‘N’ (ITeponavanpHAs
nepenaya)
52 SendingTime (0] UTCTimestamp Bpewmst nepexaun cooOmeHus (BeipaxkeHo Bo BpeMeHHOH 30He UTC). ®opmar moss
YYYYMMDD-HH:MM:SS.sssssssss. CeKLUMA HAHOCEKYHA, SSSSSSSSS BCeraa
COAEPXKUT 9 CUMBONOB.
122 OrigSendingTime H UTCTimestamp Hacrostiiee/opuruHanbHOe BpeMs repeaadn COOOIIEHHUS IPH TEPECHLUTKE
cooOmIeHn#t B OTBET Ha 3arpoc o nepecsuike (coobmenue Resend Request (2)),
BeipaxkeHo B UTC ¢opmate. @opmart nosst YYYYMMDD-HH:MM:SS.sssssssss.
CeKUnA HAHOCEKYH/, SSSSSSSSS BCerga CoAepXuT 9 cuMmBonos.
OGs13aTenbHOE, ecin COOOIICHUE TIePEChUIaeTCsl B OTBET Ha 3alpOC O NEepPechUIKe
(coobmenne Resend Request (2)).

Tpennep

CrannmapTHasi KOHIIOBKa/Tpeiiep, KOTOPBI TOIDKHO COJIEPIKATh KaKI0€ COOOIIEHHE.
[Tons rpynmsl « Tpefinep» onucansl B Tadbnuie 2.
Tabmuna 2
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ﬂonycranle SHAYCHUSA Hpnmeqaﬂne

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

Fpynna Instrument

Hannuue

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

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

Fpynna Yield Data

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

236

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

Tabmuua 4

ﬂonycranle SHAYCHUSA Hpnmeqaﬂne

Hannuue

Fpynna Parties

['pynma «Partiesy» ompezensier CTOPOHbI 3asBKU WK CACIKH, HHPOPMALIUSI O KOTOPBIX MEPEIacTCs B COOOICHHH.
JUis Kaxao0d W3 CTOPOH CHCTKH/3asBKH 0053aTeIhHO JIOJDKHBI OBITH OmpesesieHbl cienyromme nois: PartylD (448), PartyIDSource (447),
PartyRole (452).
e YroOrl onpenenuTs nojib3oBarens (Opokepa, Tpeiaepa), Hy>KHO 3a/1aTh:
PartyID (448) = <unentuduxarop nonp3osaremns™>, PartyIDSource (447) = ‘D’, PartyRole (452) = “12’;
¢ YtoOsI onpenenuts GUpMy, HYKHO 331aTh!
PartylD (448) = <unentudukarop ¢pupmbr>, PartyIDSource (447) = ‘D’, PartyRole (452) = “17;
¢ YToOBI ONIpeeNnuTh KIHEHTa, HY)KHO 33/1aTh:
PartylD (448) = <kon kiuenrta>, PartyIDSource (447) = ‘D’, PartyRole (452) = *3’;
e  YroObl onpesenauTh (UPMy-KOHTPAreHTa, Hy>KHO 33/]1aTh:
PartyID (448) = <unentudukarop pupmbel-koHTpareHta>, PartylDSource (447) = ‘D’, PartyRole (452) = “17.

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

HOHyCTPIMl)Ie SHAYCHUA l'[pvmeqamle

)
=
=
=
=
]

==

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

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

)
=
=
=
=]
<

=

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

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

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

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

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

Npynna Commission Data

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

Tabnuma 6

JlomycTHMBbIe 3HAYCHHUS IIpumeuanue

)
=
=
=
=
<
as|

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

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

‘100 (BemMuMHA  KOMHCCHUH,
B3MMaeMoll  3a  HCIIOJHEHHE

CACJIKH CPOYHBIM OTIIeTOM).

Fpynna Order Qty Data

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

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

JonmycTtumble 3HAYEHUSA IIpumeuyanue

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

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

Fpynna TrdRegTimestamps

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

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

JonmycTtumble 3HAYEHHUS IIpumeuyanue

)
=
>
=
=
<

o
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768 NoTrdRegTimestamps H  NumlInGroup Konmuectso snemenTor B TrdRegTimestamps rpymme.

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

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

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

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

Fpynna Financing Details

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

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

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

Underlying Instrument

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

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

Underlying Stipulations

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

[Mons rpynmsr «Underlying Stipulationsy onucanst B Tabmmme 11.

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

2. CoobLeHna ceCCUOHHOro YPOBHA

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



Logon (A)

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

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

IIpenocrasnenue cepsuca COD npeaycMOTpeHO B ABYX peKHMMa: aBTOMATUYECKOE CHATHE 3asIBOK IPH OTKJIIOUECHUH WIIM TIOTEpEe COSAUHEHMS ¢
TC, umn ynpasnsiemas aktuBanus COD npu ycranoBke FIX ceccun. B HacTosmiee Bpemst Ha ypoBHE ToproBoit CHCTEMBI ITOIJIEPKUBACTCS TOJIBKO
BapHaHT [IPUHYJUTEIBHON aKTUBALMK 3TOU YCIIyTH.

DOYHKIHOHAJIBHOCTh NPUHYAMTEIbHOH CMEHbI apoJs. Eciu 3Ta NoJuTHKAa aKTUBUPOBAHA, TO BO3MOKHBI CIIEIYIOLIUE CIIyYau:

e [lompITKa MOAKITIOUEHHUS C UCIIOIB30BAaHUEM YCTApEBIIETo Mapois 6e3 yka3zanus noiist NewPassword (925) npuseget K oTnpasKe OTBETHOTO
coobuieHuns Logout (5) c TeKcTom 0 HEOHXOAMMOCTU CMEHbI NapoA

e TONBITKA MOJKJIKOYEHHUS C HCIIOJIB30BAHUEM YCTAPEBILETO MAPOJIsl C YKa3aHUEM IIPUHUMAEMOTO TOPTBOM CUCTEMOW 3HAYEHHUSI TOJISI
NewPassword (925) npuBeAeT K oTnpaBKe OTBETHOIo coobuieHMa LogoT ¢ TeKcTom 06 ycrnewHo cMeHe napos. YcTaHoBAeHHas ceccuna byaet
MCNONb30BaTb HOBbIN Napo/b

e [lombITKa MOJKIIFOUEHHUS C UCTIOIB30BAHUEM YCTAPEBUIETO NAPOJIs U YKAa3aHUEM HEAOIYCTUMOTIO 3HauUeHus nojst NewPassword (925) npvuseneT
K OTNpaBKe 0TBETHOro coobueHms Logout (5) ¢ TeKCTOM 0 HEO6X0AMMOCTM CMEHbI NAPOIA U NPUYMHE OTKa3a M3MEHMUTb Napo/ib.

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

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

JomycTuMbie 3HAYECHHSA IIpumeuanune

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

<I'pymnma «Header»>
98 EncryptMethod
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108

HeartBtint

=) Hajuune

ﬂOHyCTI/IMbIe SHAYCHUSA

int

IIpumeyanue

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

141

554

925

1409

6867

ResetSeqNumFlag

Password

NewPassword

SessionStatus

CancelOnDisconnect
(coDp)

O*

Boolean Y' ([a)
'N' (Her)

String

String

int ‘0’ (Ceccus akmusHa);

‘3’ (Hoswlli napons He
yooenemesopaem
YCMAHOB/EeHHbIM MPABUAAM
6e3onacHocmu)

String ‘A’

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

ITaposk nosp3oBatelis. (MakcMmanbHasa gavHa — 8 CMMBOJIOB)

Ha MOEX nosne asnsetcA 06s3aTe/IbHbIM K 3aN0/IHEHWIO

Hoeebili napone 0aa SenderComplD(49). (MakcumansbHas 0aUHA — 8 CUMB0s108)
Ecnu ucnons3oeanoce a3mo nose, Mo nocaedyroujue ceccuu  OOMMHKHbI
UCnos16308aMb YKA3AHHbIU 8 0AHHOM Mos1e nNaposs 8 rosae 554.

JlocmyrnHo monbKo 0415 8cex onucbiedembix 8 3Mmom O0KyMeHme cepaucos.
Cmamyc 3anpoca Ha CcMeHy napoasa. Mcnonedyemca 8 COOOWEHUsX,
ceeHepuposaHHbIx cucmemoli 8 omeem Ha Logon(A) 8 Komopom yKa3aH
NewPassword(925)

3ameyaHue: ecau Ho8bIl Napoab He NpuHAmM cucmemoli (cepsep sepHyn 1409=3),
mo 8 nocnedyroujux ceccusx 8 coobweHuu Logon 8 none 554 cnedyem
ucnonbL308ame npedbIdywuli ycrnewHo ycmaHo8s1eHHbIl naposs.

Cepsuc Cancel on Disconnect (COD) asmomamuyeckKu cHUMAem 30A8KU
nonv3osameneli npu OOCMUMEHUU BpeMeHHO20 [opo2a HeakmusHoOCMU,
OMKAYeHUU unu rnomepe coeduHeHusa ¢ Topeosoli cucmemodl, FIX cepsepom,
nomepeli e2o pabomocriocobHocmu.

COD moxem 6b6imb ycmaHosseH npuHyoumessHo 8 pexcume BKJ/1 unu BbIK/1 Ha
OCHOBAHUU PACMOPAXEHUA PUPMbI-YYACMHUKA MOpeo8 uau o evibopy Ha
amane aemopu3ayuu.




ﬂOHyCTI/IMbIe SHAYCHUSA HpnMeanne

)
=
=
=
=
<

=

Ecnu cepsuc COD npuHyoumesnsHO ycmaHoeneH 8 pexcume BK/1 unu BbIK/I:
o [lone 6867 He sausem Ha cepsuc COD. Omeem Ha Logon(A)
b6ydem codepxcams 6 Text (58) coobueHue 06 ouwubKe,
C8A3aHHOL C OMKA30M U3MeHUMb cocmosHue cepsuca COD.
Ecau cepsuc COD ycmaHaenusaemcs no evibopy (He nooddepixicusaemca 6
Hacmosawee epems):
e Ecau none (6867=A) npucymcmsyem e coobujeHuu Logon(A),
mo cepsuc COD asasemca akmusupo8aHHsIM 00 cAedyrou,e2o
Logon (A)
e Ecnu none (6867=A) omcymcmsyem 8 nepedaHHom Logon (A),
mo cepsuc COD He akmusupyemcA

6936 LanguagelD H String ‘R’ (PyccKuli A3biIK) A3bik coobuweHuli TC.
B cay4ae ucrnonb308aHUSA 3moao noss, omeem Ha Logon (A) 6yoem codeprame
E’ (AHenudickuli A3bIk) 8 Text (58) 00HO u3 cnedyrouwux coobuweHuli:
"(262) A3biK ycnewHo usmeHeH"
"(261) A3bik HeAocmyneH"

"(260) HesepHbili KOO A3bIKA"

<Ipynmna «Trailer»> (0]

Logout (5)

Coo011eHre, MHAIUUPYIOIIEE WU MTOATBEPKIAIOIIEE 3aBEPIICHUE CECCHH.
ITons coobmenus Logout (5) onucanb B Tabnauie 13.
Tabmuma 13
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ﬂOHyCTI/IM]’Ie SHAYCHUA Hpnmeqaﬂne

)
=
=
=
=]
<

=

58 Text
<I'pymma «Trailer»>

Twum cooOmenns = '5'

String IIpuunHa 3aBepIIeHUs CECCUHU.

O =z O

Heartbeat (0)

Cooo6menue Heartbeat (0) ucronb3yercs A1 KOHTPOJIS COCTOSIHUSI COSMHEHUSI.

Ecnu Heartbeat (0) coobienune nockiiaercs B otBet Ha Test Request (1) coobuienue, To B mepBom - nose TestReqID (112) momkHo comepxath
unentudukarop Test Request (1) cooOiieHus, Ha KOTOPOE OHO SIBIISICTCSI OTBETOM. DTO HCIIOIBb3YETCS IS TOTO, YTOOBI ONPEIeIUTh siBisiercs in Heartbeat
(0) coobmenne orBeToM Ha Test Request (1) coobmienue.

[Tons coobmenus Heartbeat (0) onucansr B Tabnuie 14.

Tabnuma 14
2]
= JonmycTtumsie
E.' . IIpumeuyanue
= 3HAYEHUS
=
<I'pymmna «Header»> O Tun coobmenus = '0'
112  TestReqID H String Wnentudurarop Test Request (1) coobuienust, Ha kotopoe Heartbeat (0) siBisiercst orBeTOM.
<I'pymma «Trailery> (¢} ‘

Test Request (1)

Test Request (1) coobmenne BrI3bIBacT/ MHUIIMKpPYET/3anpammBaeT Heartbeat (0) coobmenne ¢ mpoTUBOIOI0KHON cTOpoHBI. Coobmenue Test
Request (1) mpoBepsieT mopsaKOBbIE HOMEpa WK MpoBepsieT cocTosiHue coenuHeHus. Ha Test Request (1) cooOmieHne mpoTHBOMONOXKHAS CTOPOHA
orBeuaer Heartbeat (0) coobmernem, B kotopom TestReqlID (112) — unentudukarop (1) coobrenus. I[Tons coobmenus Test Request (1) omucansr B
Tabnuie 15.

Taomuma 15
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ﬂOHyCTI/IM]’Ie SHAYCHUA

)
=
=
=
=]
<

=

ITpumeyanue

<I'pymnma «Header»>

Twum cooOmenns = '1'

o)
112 TestReqID O  String
0

Wnentuduratop Test Request (1) cooOreHus.

<Ipymma «Trailer»>

Resend Request (2)

Cooo0mienue Resend Request (2) ucrionb3yeTcst AJisi ”HULIUKUPOBAHKSI TIOBTOPHOW MEPEChUIKH COOOIIEHHI. JTa (DYHKIUS UCTIONB3YETCS B CIyYasX,
ecii 0OOHAPYKEHO PACXOKICHUE B MOPSIKOBBIX HOMEpaxX COOOIICHUIT MK Kak (yHKIMs mporecca nHuipammn3amu. [losst coodmenus Resend Request

(2) onucans B Tabamie 16.

IlOHyCTI/IM])Ie SHAYCHUSA

)
=
=
=
=
<

=

Tabnuma 16

IIpumeyanue

<I'pymma «Header»>

Tun cooOmenus = 2

Homep nepBoro cooOiieHust, KOTOPOE HYKHO MOBTOPHO MEPeciaTh.

(0]
7 BeginSegNo o SeqNum
16 EndSegNo (0]

Homep mocneaHero coooeH s, KOTOpoe Hy>KHO IIOBTOPHO IIEPECIaTh.

Ecnu Hy>KHO 3aIIpOCHTH MOBTOPHYO NMEPECHUIKY OHOTO COOOIMIEHMS, TOra
BeginSeqNo (7) = EndSegNo (16). Ecin Hy»HO 3apoCHTh BCE MOCIIEIYOIIHE
COOOIIeHNs1, HAYMHASI C OIPeeeHHOro Homepa, Ttoraa EndSegNo (16) = '0°
(Toxa3pIBaeT OECKOHEYHOCTH ).

<I'pymma «Trailer»> o

Sequence Reset (4)

Coobmenne Sequence Reset (4) MeeT CIeayOIIUe PEeKUMBIL:
e Pexum 3amonHeHus mpobenoB (ucmonb3yercs noiae MsgSeqNum);



http://btobits.com/fixopaedia/fixdic44/message_Resend_Request_2.html
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e Pexum cOpacsiBanus cueTunkoB (moje MsgSeqNum urHopupyercs).
Pexxum 3anonnenus npodenos (Gap Fill mode) ucnonb3yercs kak otBet Ha coobmienre Resend Request (2) B ciydae, eciiv 0JHO WM HECKOJIBKO
COOOIIEHNUH TOJDKHBI OBITH MPOMYIIEHBI IOTOMY, YTO:
e Ha npoTshkeHHH HOPMAaIBHOTO TPOIecca MOBTOPHON ITOCBUIKM OTIPABIISIOIAS CTOPOHA MOYKET BBIOPATh «HE OTIPABIATH COOOIICHHS
(HampuMmep, eciiy 3asiBKa HE aKTyajbHa);
e Ha npoTsKeHHMH HOPMAJIBHOTO TPOLIECCa MOBTOPHOH MOCBHUIKM MPOITYCKAIOTCS HOMEpa aJMUHUCTPATHBHBIX COOOIIEHUH (Hampumep,
Heartbeat (0), Test Request (1)).
GapFillFlag (123) field = "Y" — cBuAETENBCTBYET O TOM, YTO HUCIIOJIL3YETCS PEIKUM 3aIIOJTHEHHSI IPOOEIIOB.

Pexxim cOpaceiBanus cuetunkoB (Reset mode) omucan B paszaene COpoc NOPSAKOBLIX HOMEPOB COOOUICHHIA.
ITons Sequence Reset (4) coobmieHus onvcansl B Tadbmuie 17.

Tabmuma 17
E
= JonycTuMble 3HAYEHUS Ipumeuanne
=
<I'pymma «Header»> (0] Tumn coobmenus = '4'
123 | GapFillFlag H Boolean Y (Pexum 3anonHeHus |~ VIIeHTU(UKATOP, KOTOPBIA MOKa3bIBACT JAOJDKHO JIu coobiieHue Sequence Reset
npobesioB (ucmonb3yercs mosie  (4) 3aMeHsTh/3aMelnarh aJMUHUCTPATUBHBIC MIIM COOOIICHHS OW3HEC YPOBHS,
MsgSegNum)) KOTOpBIE He OyyT MMOBTOPHO MEPECHUIATHCSI.
‘N'  (Pexxum  cOpacwIBaHMS
cuetunkoB (mose MsgSeqNum
UTHOPHpYETCS))
36 NewSegNo (0] SeqNum HoBbli1 nopsiAKOBEIA HOMED.
<I'pymma «Trailer»> (¢}

Reject (3)

[lepenaercs B 000oMx HampaBlIeHHUSIX. YKa3bIBa€T HA HEBEPHO MEPEIaHHOE WITH HEJAOMYCTUMOE COOOIICHUE CECCHOHHOTO YPOBHSI, MPHUILIEAIIEE OT
MPOTUBOIOJI0KHON CTOPOHBI.
[lepenaua 3T0ro cOOOIEHUSI CUTHATU3UPYET O CEPhe3HON ONMMOKE B coOII0IeHNH crierudukamu. Hanpumep, 0 He3anoIHEHHOM 00513aTeIbHOM
noJie coobmenwust. [Tomst coobmenus Reject (3) onmucanst B Tabwie 18.
Tabnuma 18
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(=2
@©
[

<I'pymma «Header»>

HOIIyCTl/IMLIe SJHAYCHUA

ITpumeyanue

Tun cooOmenus = '3

45 RefSegNum

© 0o Hannuue

SeqNum

MsgSegNum (34) otknoHsieMoro
coo0IIeHHsI.

371  RefTaglD
372 RefMsgType

T =

int
String(10)

Ter HEeKOPPEKTHOTO MOJLSL.
MsgType (35) OTKJIOHSIEMOTO
COOOIIEHNS.

373  SessionRejectReason

H

int

'0" (HexoppeKTHBIH Ter)

'1' (TIpomy1eHo 00sA3aTETBHOE TIOJIE)

'2' (Ter He ompeneeH It COOOIMICHNS TAKOTO THTIA)

'3' (HeonpeaeneHHBII TET)

'4' (3HaveHHUe I ATOTO Tera He YKa3aHo)

'S' (Yka3aHO HEKOPPEKTHOE 3HAYCHHUE JJIsl 9TOTO Tera (3HaYeHUe BBIXOHT 32
JIOITYCTUMBIE TIPEIEIIBI))

'6' (HekoppeKTHBIN (opMaT TaHHBIX I 3HAUCHHS)

'7' (IIpo6aems! pacdpoBKN)

'8' (IIpoOxeMbI moIHCH)

'9' (IIpo6aemst ¢ ComplD)

'10' (ITpoGuemsl ¢ IpaBMIbHOCTHIO/TOYHOCTRIO SendingTime)

'11" (HekOppeKTHBIH THIT COOOLICHST)

'12' (ITpo6aemsl ipu Banuaaru XML)

'13" (Ter BcTpeuaeTcst 60IbIIE, YeM OIUH pa3)

'14' (Teru onpeneneHbl He B COOTBETCTBYIOIIEM MOPSIIKE)

'15' (ITonist rpymIibl OIpEIeNieHbl HE B COOTBETCTBYIOIIEM MOPSI/IKE)

'16' (HempaBuapHO pacCUMTaHO KOJUYECTBO DJIEMEHTOB B mre (NuminGrou
p p rpy

'17' (3nauenus mojsi, y Koroporo Tui He "data", comep>Kut pa3aenuTess)
'99' (pyroe)

IIprunHa OTKIOHEHUS.

58 Text

H

String

CTpoka ¢ TeKCTOM,
OOBSACHSAIONINM IIPHYNHY OTKa3a.

<I'pymma «Trailer»>



3. CueHapum ycTaHOBMNeHuUs U c6poca ceccum

YcTtaHOBKa coegnHeHUs

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

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

IHpumeuanue:

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

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

MexaHu3Mm nepeoTnpaBKu COOOLEHNIN

B nponecce nHMIManu3anum uiam mnocie toro, kak FIX coenuHenne 66u10 HEOKUAAHHO Pa30pPBaHO, MOKET BOSHUKHYTh CUTYAIlHs, KOT1a OHa U3
cropoH (uu cepBep MFIX Transactional wiau FIX kiuenT) mosmyuaet cooOiieHue, y KOTOPOro MmopsAKOBbIH HoMep 0oJibiie, 4ueM oxuaaetcs. OxuaaeMbIM
MOPSAKOBBIM HOMEPOM BXOJSIIET0 COOOLIECHUS CUMTACTCS TaKOM, KOTOPBIA Ooble Ha 1, ueM y MmocieHero cooOIIeHusl BO BXOAsIIEM jore. B atom
clly4ae CTOpOHa, OJy4YUBIIas TAKOE COOOIIEHNE TOJIKHA MHUIIMHPOBATh MEXaHNU3M NIEPEOTIPaBKH, OTIIpaBuB coobiieHrne Resend Request (2), B koropom
JI0OJDKEH OBITh yKa3aH Juamna3oH IMOPSAIKOBBIX HOMEpPOB NpomylieHHbIX cooOmenuit (BeginSeqNo, EndSeqNo). Hanpumep, mopsakoBbiii HOMep
mocjeIHero moxydenHoro FIX kiareHToM cooOIIeH s 10 TOTEPH CBA3M POBHO 5, a mociie BoccTaHOBIeHHS ¢Bsi3H, cepBep MFIX Transactional mpucian
cooOrieHne ¢ nopsaKoBsiM HomepoM 10. 3to 3HauuT, uro FIX xkianenT npomnyctun/motepsa ¢ 6 mo 9 coobmenus. [{ng nomyyenus stux coodmenuit FIX
KIHEHT JoipkeH chopmupoBats Resend Request (2) coobmienrne ¢ BeginSeqNo (7) = 6 u EndSeqNo (16) = 9.

KonnuecTBo 3ampammBaeMbIx cooOIIeHNH B 3ampoce He MokeT npeBbimath 2000.



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

MpoBepka coctosiHusa FIX coeanHeHun

CooOmenne Heartbeat (0) ucnonbiyercst uis Monutopunra cratyca FIX coemuHeHus u omnpeneieHusl MpoOeioB B MOPSAIKOBBIX HOMepax
COOOIIIEHUH, HAIIPUMED, B CITy4ae MOTEPU BXOASIINX COOOMeHNH. B meproa HeakTHBHOCTH, T.€. eciu B FIX ceccuu He OBIIIO OTIIPABIICHO HUKAKUX JAHHBIX
Ha MPOTSHKEHUH omnpeaeneHHoro unrepBana Bpemenu (HeartBtlnt (108), 3amannoro B cekynpaax), To FIX mpunoxkenue dbopmupyer u oTmpabiser
MIPOTUBOIIOJIOKHON CTOpoHEe coobmeHue Tuma Heartbeat (0), 9TOOBI MpOBEpUTH CTaTyCc coenuHeHUs. [IpoMeXyTOK BpeMEHH, 4epe3 KOTOPBIi
nepuoanyecku Gopmupyercs Heartbeat (0) coobrenue, onpenensercs FIX knuernrom B Logon (A) coobrennu (rmosie HeartBtInt (108)). ITpu stom MFIX
Transactional momxen ckonupoBaTh 3Hadenue HeartBtInt (108) mosist ¢ Logon (A) cooOrieHus u BepHYyTh ero B otBeTHOM Logon (A) coobuieHun. D10
3HAYUT, YTO UHUIIUATOP U AKIETITOP CECCHH JIOJDKHBI UCIIONB30BaTh OJIHO U TO ke 3HaueHue HeartBtInt (108).

Ecnu unnnuatopy Heartbeat (0) cooOiieHust He MPUXOAUT B OTBET HU OJIHO COOOIICHHE HA MPOTSHKEHUHU OIPEICIICHHOTO MPOMEKYTKA BPEMEHH
(HeartBtInt (108), 3aganHOro B CeKyHaax + "HEKOTOpOE MpuemMiieMoe BpeMs repeaayn’), Toraa on noivkeH chopmuposats Test Request (1) coobrienue.
Ecnn u na Test Request (1) coobmienne He moayyeH OTBET B T€UEHHE ompeaesieHHoro nepuonaa Bpemenu (HeartBtInt (108), 3amanHoro B cekyHmax +
"HEKOTOpoe MpHeMIIeMOe BpeMs Tiepeaun'’), Torja CUUTaeTCsl, YTO COSTUHEHUE MMOTEPSHO M HYKHO PEIITPUHUMATH BOCCTAHOBIISIOIINE MEPHI.

C6poc nopsaKkoBbIX HOMEPOB COOOLLEHUIN

Kaxnpiii nens nepen Hayanom toprosoro 1Hd MOEX aBromaTnuecku cOpachIBaeT MOPSIKOBbIE HOMEpPA COOOIIEHUI. DTO 3HAYUT, UTO Kax bl
HOBBIH JIeHb MOPSAKOBBIE HOMEpa COO0IEeHNI HaunHatoTes ¢ 1.

B teuenue Toprooro aHs FIX KIuEHT MOXKET 3aIpOCUTH COPOC MOPSIAKOBBIX HOMEPOB coobmeHuit (MsgSeqNum (34)) ¢ moMoIIbI0 COOOIIEHUS
Logon (A) ¢ ycranosnenasiM (iarom ResetSeqNumFlag (ResetSegNumFlag = Y). Pexkomenayetcst mepea cOpocoM MOPSIIKOBBIX HOMEPOB OTIIPABUTH
coobmienue Test Request (1) u moxxnatsest orBeTHOrO Heartbeat (0) coobuienus. ITo BHIMOMHIETCS HHUIIMATOPOM JJISl TOTO, YTOOBI yOSAUTHCS B TOM, YTO
OH TIOJTYYHJI BCE OTITPABJICHHBIE €My COOOIIECHHS, T.€. HM OJTHO COOOIIeHus He mporryiieHo. [locne momydenus orBetHoro Heartbeat (0) cooOmenus FIX
KIMEHT oTmpaBisieT coobmenue Logon (A) B 3Ty ke ceccuto C MsgSeqNum (34) = 1 u ResetSeqNumFlag (141) = "Y'. MFIX Transactional gomxken
OTBETUTH TakuM ke coobmenneM Logon (A) ¢ MsgSeqNum (34) = 1 u ResetSeqNumFlag (141) = 'Y'. Ilocne 3Toro cOpoc MopsIKOBBIX HOMEPOB
CUMTAETCs YCHEIIHO 3aBEPIIEHHBIM M KaXKI0€ MOCIeaAyoliee Coo0IIeHne OT 000N U3 CTOPOH OyJeT UMETh MOPSAAKOBBII HOMEp 2.

Ha npotsbxkenun toproBoro nusi, B ciydae, ecin MFIX Transactional He MOXeT KOPPEKTHO MOBTOPHO OTIPABUTh MPOIYIIEHHbIE KIMEHTOM
cooOmieHusi B orBeT Ha Resend Request (2) coobuienue, Hanpumep, B ciaydae, €Cld Mpousouien cOoil U HEKOTOpbIe MOTEPSIHHbIE COOOIICHHS HENb3s



BoccTaHOBUTH, Toraa MFIX Transactional mpennaraer yBelIu4uTh MOPSIIKOBBIA HOMEP COOOIIEHUH (C BOZMOXKHOM MOTEpei NTaHHBIX) M MPOJOJIKHTD C
Hero, T.e. popmupyeT coobmenne Sequence Reset (4) ¢ GapFillFlag (123) = N (Sequence Reset) u NewSeqNo (36) = <HOBBI TOPSIIKOBBIN HOMEP>.

Ilpumeuanue:
Ecnu knuenm unuyuupogan 3anpoc copoca nopaoKo8vlX HOMEPOE 6 meyeHue mopzo6020 OHA, MO 6ce Hakonaenuvle cepsepom MFIX
Transactional u ewe ne oocmasnennvie coodbwenus ne 6yoym 00cmag/ienvl KiueHny.

3aBepuwieHue FIX ceccum

Koppektnbim 3aBepiennem/3akpeitueM FIX ceccun cunraercs oomen Logout (5) coobmieHusMu MKy MHUIIMATOPOM U akienTopom. Jpyrue
CTIOCOOBI 3aKPBITUS/00PhIBA CECCHU JOJDKHBI PACCMATPUBATHCS KaK HEKOPPEKTHBIE U TaKKe, KOTOPhIe PUBOJAT K OIITHOKE.

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

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

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

MepeycTaHoBKa ceccumu nocne c6os

HmeroT MecTo clieayronye MexaHu3Mbl IepeyCTaHOBKH CECCHU:
1. Ecnu npu pa3pbiBe CBSI3U HE MPOU3OILIO MOTEPH JIOTOB HAa CTOPOHE KIIMEHTA, TO JJIs BOCCTAHOBJICHHSI CECCHH H TTOJy9YEeHUsS] COOOIICHNUH,
HAKOIJICHHBIX Ha CEpBEpE, PEKOMEHIyeTCs ClIeAyIolIast MOCIe10BaTeIbHOCTh AHCTBU:
a. OrmpaButh Logon (A) coobuienue ¢ nopsiikoBbiM HoMepoM (MsgSeqNum (34)), koTopslii Oonbliie Ha 1, 4eM y MOCIEeIHEro
COOOIIEHHUS B UCXO/IAIIEM JIOTE;
b. Ecmu B orBer monyuero Logon (A) coobienue ¢ nopsakoBbiM HoMepoMm (MsgSeqNum (34)) Gosnbliie, 4eM 0XHIaeTCsl, TOr/Ia
oTnpaBuTh Ha cepBep Resend Request (2) cooOmieHune C ykazaHHeM Juara3oHa MOPsSIKOBBIX HOMEPOB IMOTEPSIHHBIX COOOIICHHH.
c. CepBep OTIPABUT KIMEHTY BCE COOOIIEHUS M3 YKa3aHHOTO AMAIa30Ha MOPSIKOBBIX HOMEPOB H MPOAOJDKUT HOPMAIBHYO padoTy.



2. Tlpu BOZHUKHOBEHUU CEPHE3HON OIIMOKH, MPUBOASIIICH K YACTUYHON WIJIM MOJTHON NOTEpe KIMEHTOM JIOTOB, PEKOMEH IyeTCsl UCIIOIb30BaTh
CJIETYIOIINI CITIOCOO BOCCTAHOBIIEHUSI CECCHUMU:

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

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

c. OrtmpaButh Ha cepBep coobmienne Resend Request ¢ ykazaHueM auana3oHa MOPSAAKOBBIX HOMEPOB MOTEPSHHBIX COOOILICHHUH.
KonunuecTBo coobiienuii B 3ampoce He MOKET ObITh OoJibie 2000.

d. CepBep OTHPABUT KJIMEHTY BCE COOOICHUS U3 YKA3aHHOTO JAMara3oHa MOPSIKOBBIX HOMEPOB U MPOIOIKUT HOPMATIBHYIO paboTy.

3. Ilpu vepoctynnoctu cepBepa FIFO MFIX Trade Bo3MOXHBI CleayIOIIHE CIIOCOOBI TPOJOKEHHS TOPTOBIIH:
a. YcranoButh FIX ceccuto ¢ moObiM cepBepom u3 cepsuca MFIX Trade, ucnions3ys napamerp SenderComplD otkitouunBiieiics
ceccun FIFO MFIX Trade. Pekomennyercsa noakitodarbes ¢ ¢guarom 141=Y u nopsaKoBBIM HOMEPOM COOOIIEHHS PaBHBIM 1.
Bo3moxHbIe TOTepsTHHBIC JAHHBIE O 3asBKaX U CACIKAaX MOTYT OBITh BOCCTAHOBIICHHI ¢ omoitsio cepsuca MFIX Drop Copy
b. Osxwumate BoccTaHoBeHUs qocTynmHOCTH cepBuca FIFO MFIX Trade. Bpems BoccTaHOBIIEHHSI HE JOJDKHO MPEBBIIATh 5 MUHYT,
MIPUYEM OXKUJAEMBIM MOBEJICHUEM SIBJISIETCS BOBMOXKHOCTD MPOJIOJKUTH MPEPBAHHYIO CECCUI0 0€3 MOPETH TaHHbBIX.
c. TlommepxuBaTh akTHBHBIMHU «oxpaHHbie» FIX ceccuu mms cepsuca MFIX Trade u nmepekimtoyats TOPryr aKTHBHOCTh Ha HHUX JI0
BpeMeHu Bo3oOHOoBNeHuUs cepuca FIFO MFIX Trade.
4. Tlpu HenoctymHoctu cepBepa MFIX Trade HyxHo:
1. TloakmounThes K apyromy cepepy MFIX Trade;
2. TlpomomxkuThk paboTy cepBepOM B COOTBETCTBUHU C M. | HacTOsIIEro pasjaena.

Ilpumeuanue:

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

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

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

CoobueHuns oT KnueHTa K cepBepy

41.1 Order Status Request (H)

<Fpyrma-«Header> o
37 | Orderlb O* | String
11 | clordib H* | String
<Fpyrna«TFratlern> o

4.1.2 New Order - Single (D)

Cooo6menre New Order - Single (D) ucmons3yercs a1s pa3MEIIeHUs] HOBOM 3asiBKH.
ITosst coobrenust New Order - Single (D) onrcansr B Tabmmite 20.

Ta6muna 20
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<Ipymma «Header»>

ﬂOHyCTI/IM]’Ie SJHAYCHUA

ITpumeyanue

Tun cooOmenus = 'D'

11 ClordID

oo Hannuune

String (20)

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

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

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

<Ipymra «Parties»>

CropoHnsl 3asBKH. OOBIMHO COEPKUT KO KIINCHTA.

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

1 Account

0*

String (12)

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

MaxFloor

)
=
=
=
=
<
=

Qty

IIOHyCTI/IMI)Ie SJHAYCHUA

ITpumeyanue

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

526

SecondaryClOrdID

String(12)

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

386

NoTradingSessions

O*

NumInGroup

1 (0oun snemenm 6 epynne)

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

336

=> TradingSessionID

0*

String(4)

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

<I'pynma «Instrument»>

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

54

Side

char

'1" (Tloxymnka)
2" (IIpopaxa

Hanpasnenue 3asBku.

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

60

TransactTime

UTCTimestamp

Bpemst hopMUpOBaHHSI 3TOTO COOOIIEHUS.

<I'pynmna «OrderQtyData»>

O0BeM 3asBKU, BBIpa)KeHHBIfI B JIOTax.

40

OrdType

char

'1" (PerHOUHAST)
2" (JlmmuTHAS)

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



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

)
=
=
=
=
<
=

HOHyCTI/IMLIe SJHAYCHUA

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

ITpumeyanue

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

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

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

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

423

PriceType

H int

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

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

44

Price

v Price (9)

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

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

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

5202

TradeThruTime

H | char

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

ITpumeyanue

59 TimelnForce H

char

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

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

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

TO €l aBTOMATHYECKH BBHICTABISCTCS

168 EffectiveTime H

UTCTimestamp

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

528 OrderCapacity H

char

'P* (puaUMnIAN/T 1aBa)

JledarenbHOCTh (PUPMBL, pa3MECTHBIIEH 3asIBKY.

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

529 OrderRestrictions H

MultipleValueString

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

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

Kom6unanus: OrderCapacity (528) = 'P' u OrderRestrictions (529) =
'S' ucmosip3yeTcs IS ONpeneNneHus 3asBKM MapkeT Meiikepa win

CICIHAKCTA 110 IIEHHBIM Oymaram (Jy1st YOHIOBOTO PHIHKA).

1090 MaxPriceLevels H

int

1 (I1o oonoti yene)

Makcumanvroe KOIUYECMBO YeHOBbIX YpOosHell 0 COeNOK NO MOl
3as6ke. O3Hauaem, Ymo 3as6Ka OONHCHA MOP2OBAMbCS HO OOHOU YeHe.
Ecnu none 6 3as6xe ne ykasano, wucio yeHo8vix ypoGHel cuumaemcs
HeO2pAHUYEeHHbIM.

18180 LSecCode H

String

Koo axmuea xopszunsl uncmpymenmos. Ipumensemces Ha ¢onoosom
DbIHKE 6 PeNCUMAX mope08 C KIUPUHSOBLIMU CEPMUPUKAMAaMU
yuacmus (KCY)

18182 | LiquidityType H

Char

‘E’ — komuposka
‘I’ — monvko enympennsis
JUKBUOHOCTND

Jonyckaemess nocmanoéka mMONbKO HACCUBHBIX KOMUposox. Ilpu
nepeceueHuy YeH co 6CMpPeyHbLMU 3AA6KAMU UL KOMUPOBKAMU HOBASL
Komuposka byoem cHama.




ﬂOHyCTI/IM])Ie SHAYCHUA Hpnmeqaﬂne

)
=
=
=
=
<
=

* “unu He yKazamo — eHympenusas uiu | B npoyecce 3axniouenusi cOelok no HOBOU 3as6Ke, npu nepeceyeHuu
O0ONONHUMENbHASL TUKSUOHOCTb YeHbl HOBOU 3a56KU GHYMPEHHeU JUKBUOHOCMU CO 6CMPEYHOU
KOMUPOBKOU OCMAMOK 3a56KU CHUMAEMCSL.

Ilaccusnvle 3a56KuU 8ce20a NOIYUAIOM NPUSHAK MONKO 6HYMPEHHEl
AUKBUOHOCIIU

<Ipymma «Trailer»> 0]

4.1.3 Order Cancel Request (F)

Cooomenne Order Cancel Request (F) ncnonb3yercst 1jist OTMEHBI/CHATHS paHee Pa3MEICHHOM 3asiBKH.

[Monst coobmenust Order Cancel Request (F) onucanst B Tabnuie 21.
Tabmuma 21

<I'pymma «Header»> (0] Tun cooOwmenus = 'F'
41 | OrigClOrdID v String (20) [onp30BaTenbCKkuil MICHTU(PHUKATOP 3asBKH, KOTOPYIO HAJI0 CHSATH. YCIOBHO
o0s3aresbHOE, ecau He ykazaH OrderID.

[Mpumeuanue: npu o0pabOTKe MpHKa3a Ha CHIATHE WM W3MEHEHHE 3asBKU
BO3MOJKHBI CIIEYIOIINE CUTYAIIUH:

1. MFIX Trade cepBep HaImen COOTBETCTBHE MEXIY yKa3aHHBIM
B 3anpoce OrigClOrdID u GupsxeBbiM HoMepoM 3asBku OrderlD (37),
wim OupXeBo HOMep COOOIIEH B 3ampoce. 3ampoc Ha CHSTHE
OTIPABIISAETCSl MO OUPKEBOMY HOMEPY B SIAPO TOPTOBOH CHCTEMBI,
KOTOpPOE TPOM3BOIUT IOWUCK aKTUBHOW 3asBKH, HOMEp KOTOpOii
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37

11

OrderID

ClordID

v

0]

String (12)

String(20)

COBMAJacT C yKa3aHHBIM B 3alpoce HA CHATHE WM H3MEHEHHUE, U
KOTOPYIO pa3pemeHo CHAMATh JaHHOMY TMIOJTE30BATEITIO
(SenderComplD). Eciu 3asiBKa He HalijieHa, TO BO3BpAIACTCsA OTKa3 C
KOJIOM omMOKH 1 TekcTtoM Trna (219) He HaiifeHo 3as1BOK AJIsL CHATHS.
Henp3st cuumare: 0. Ecnm 3asBKa CHSTa WM UCIOJNHEHa, TO
BO3BpalllaeTcsl CTPOKA C YKa3aHUEM CTaTyca 3asBKH.

2. Ha MFIX transactional cepeepe He HaiiieHO OHPIKEBOTO
HOMepa 3asiBKM Ui ykasanHoro B 3ampoce OrigClOrdID. 3ampoc
OTKIIOHSIETCS ¢ yKa3aHueM B mosie Text 58=can't find order (Bcerna na
AHTTIUHCKOM SI3BIKE).

3. Ecau 3ampochl Ha perucTpanuio Wi U3MEHEHHE / OTMEHY
3asBKU NPUXOIAT OT ofHoro u toro xe SenderComplD ¢ manbiMu
HUHTEpBajlaMU BpPEMCHH, TO ux HCIIOJIHCHUC MpoucxoauT
MOCJIEI0BAaTENbHO, U B CHHXPOHHOM pexxuMe Ha yuactke oT FIX cepsepa
JO sIpa TOPTOBOH CHCTEMBI, TO €CTh MOCIEAYIONMHA IpHUKa3 HE
OTHPABIAETCS 10 TEX IOP, IOKa KOJOM cepBepa He OyZIeT IONydeH U
0o0paboTaH oTBET Ha MpenblAyIuii npuka3. Ecim peructpanus HOBOM
WIN W3MEHEHHWEe 3asiBKM OBUIO YCIIEIIHBIM, TO TpH 00OpaboTke
TIOCIIEAYIONIETO TIPHKa3a Ha ee CHATHE WM W3MEHEHHE C yKa3aHHeM
OrigClOrdID Oyner Haiinen OupikeBoil HOMep 3asBKM M 00pabOTKa
HNpou30HAeT Mo BapuaHTy 1. Ecnu B peructpanuu HOBOIl WM 3aMeHe
3asgBKH OyJeT 0TKa3aHO, TO OMP>KeBOTO HOMEpa HOBOH 3asBKU HE OyIeT
u 00paboTKa TOCIENyIONIero MpHKa3a Ha CHITHE WIA 3aMEHY
HECYIIECTBYIOIIECH 3aBKH IPOM3OUIET IO BapUAHTY 2.

BuprxeBoit HOMep 3asiBKH, KOTOPYIO HAaJO CHSATH. Y CIOBHO 0053aTENBHOE, €CIH
He ykazaHo mnoie OrigClOrdID (41). Ecaum mone OrderID ompenesneHo, To
sragyenue ot OrigClOrdID uraOopupyeTcs.

CusTHe 3asBKH IpyruM nosb3oBareneM (SenderComplD) BO3MOXKHO TONBKO MPU
YKa3aHUH 3TOTO TIOJIS.

Yuukansubild uaentudukarop coodmenns Order Cancel Request (F) - 3ampoca
Ha CHSITHE 3asBKH.
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3ameuanue: comepkumoe dtoro mons 3aHocutcs B mone UPDORDERREF
3asBKH B Tabnwmax Toprooit CHCTEMBI

3ampenieHo HCIOB30BaTh CHMBOJN ‘#’ KaK MEPBBI CHMBOJ B CTPOKE IIOJIS
ClOrdID (11) mns coobmenuit Tunoe Order Cancel Request (35=F) u Order
Cancel Replace Request (35=G).

[Ipu Hammuum cuMBona ‘#’ B Hadale CTPOKH moyisi 11 mpukassl Ha CHATHE H
H3MEHEHHE 3asiBKH OyIyT OTBEPraThCsi C OTIIPABKOW OTBETHOTO COOOIIEHHS THTIA
Reject (35=3).

BbI MOJKeTe HCTIONB30BATh 3TOT CUMBOJI B JIFOOBIX IPYTHX HO3UIUSAX STOH CTPOKH,
KpOM€ CaMOH IepBOil.

54 | Side 0] char '1' (TTokymka) Hanpasnennocts 3asBku. OOs3aT€IBHO B COOTBETCTBHM C MpoTOKOoioM FIX.
‘2" (lpomaxa) HrHopupyeTcs npu 00padboTKe.
60 | TransactTime o UTCTimestamp Bpewms ¢popmupoBanus 3ampoca Ha cHATHE 3assBKH. O0s3aTEIEHO B COOTBETCTBUU

¢ mportokoioM FIX. UrHopupyeTcs mpu 06padboTKe.

<Cpymma «Trailer»> o

414 Order Cancel/Replace Request (G)
CoobuieHmne Order Cancel/Replace Request (G) ucnonb3yetca Ans usmeHeHWa napameTtpos 3aasku. O6paboTka npukasa Order Cancel/Replace Request (G) —
aTomapHas onepauma, To ecTb Apyrue NpuKasbl He MoryT 06pabaTbiBaTbCa MEXAY CHATUEM UCXOLHOW 3aABKM U perncTpaumneit Hosol. Bpems 06paboTku cooblueHus
(spems oxunganua oteeta) Order Cancel Replace npeBbiliaeT Bpems 0XnaaHuna oTBeTa Npu PErucTpaLmm HOBOM 3asiBKM, HO MeHbLLIE CYMMapHOTo BpemMmeHn 06paboTku
napbl npukasos Order Cancel Request + New order single. CpeaHee Bpems goctaBku npukasa Order Cancel Replace oT KiveHTa BO BXO4HYIO odepesb A4pa TOProeoi
CUCTEMbBI HE OTIMYAETCA OT BPEMEHM A0CTaBKM NpuKasos aApyrmx Tunos (New Order Single nan Order Cancel Request).

3TOT 3anpocC MMEeET ceayloLLmMe OrpaHNYeHMs, KOTOpble MOTYT BbiTb CHATbI AW M3MeHeHbI B Byaywmx Bepcuax MFIX Trade:

. YacTUYHO MCMONHEHHbIE CAENKAMU UAW NpeaBapUTENbHBIMU CAE/KAMMN 3afiBKM U KOTUPOBKM He MOTYT BbiTb M3MeHeHbI. Mpn NonbiTke U3MEHUTb
YaCTUYHO MCNOJIHEHHYIO 33ABKY MM KOTMPOBKY N0/Ib30BaTeNb NOAYYUT cooblueHne Cancel Reject ¢ KogoM OTKasa TOProBo cucTemMbl B CTpoKe nons Text (58)
paBHbim 900. dopmaTt cTpoku B none Text(58) NocTosHEH, HO UMEET A4,Ba BapuaHTa AJ1A PYCCKOTO U aHM/IMIMCKOrO A3bIKOB OTBETOB TOPIrOBOW CUCTEMDbI.

o OcTaToK 3anBKM (KOTUPOBKKM) CHUMAETCA TONbKO Npu 3HavyeHuun nona CancelOrigOnReject (9619) =Y M He cHMMaeTCA NpPU APYrMX 3HAYEHUAX UK
OTCYTCTBUM 3TOrO NONA.
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o Monb3osaTenb, co3aaslumnin, cHaTyo npu CancelOrigOnReject (9619) =Y 4acTUUYHO UCMONHEHHYIO 3aABKY, NOAYy4UT coobuleHne Execution Report /
Canceled co 3HauyeHunem nona ClOrdID(11) 13 cooblieHuna, KoTopoe NPUBENO K NOCTaHOBKE CHUMAEMOM 3aABKU.

o 3aABKM CO CKPbITbIM KONMYECTBOM HE MOTYT HbITb M3MeHeHbI. Micnonb3yinTe pasaensHble 3anpockl Order Cancel Request u New Order single.

o 3asBKM «B ayKUMOH 3aKpbITUA» 1 3aaBKK PEMO c LUK He moryT 6biTb M3MeHeHbl. Mcnonb3yiTe pasaenbHble 3anpocbl Order Cancel Request u New
Order single.

o Bbl MOKeTe U3MeHUTb LeHy 3anaBKu (44), konndectso (38), nnm none SecondaryClOrdID. ipyrue napameTpbl 3adBKU B MPMKa3e Ha USMEHEHME AO/IKHbI
€OBMaAaTb C MapameTpaMm U3MEHAEMOWN 3aABKM.

. N3meHeHHas 3adBKa Bcerga tepAaeT NPUMOpUTET NO BPEMEHW MOCTaHOBKMU.

. N3meHeHHO 3asBKe NpuUcBamMBaeTcs HOBbIM 6upkesoit Homep OrderID (37) n HoBoe 3HauyeHue nonaa MDEntryID (278).

° CooblueHus, coaepKaline Noas, He yKasaHHble B Tabanue HUXKe, OTBEpratoTcs.

° Ecnun 3aaBKa nameHeHa npukasom SenderComplD, He cosnagatowmm ¢ SenderComplD npuKasa Ha ee noctaHoBKy, To SenderComplD, co3gaswmit

M3MEHEeHHY!0 3aABKY Nony4uT Execution Report o cHATUM 3asBKK ¢ yKasaHMem B none ClOrdID (11) 3HayeHua CIOrdID (11) npuKasa Ha co3gaHue U3MEHEHHOM
3a5BKMN.

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

<Standard Message Header> (0} Tun cooOmenus = 'G'

Tabnunua 22

Jonyctumble 3HayeHusa MpumevaHue

11

ClOrdID 0 String(20) YHUKaIBHBIA UACHTH()HUKATOP COOOIICHHUS Ha 3aMEHY 3asBKH.

3anpeneHo MCIob30BaTh CHMBOJI ‘#° KaK MEpBBIM CHMBOJ B CTPOKE TIOJIA
CIOrdID (11) mis coobmennii Tumos Order Cancel Request (35=F) u Order
Cancel Replace Request (35=G).
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41

OrigCIOrdID

Yy

String (20)

[Tpu Hanmuny cuMBoOda ‘#’ B Hawaje CTPOKW mois 11 mpukasbl Ha CHATHE U
U3MEHEHHE 3asBKU OYyAyT OTBEPraThbcsi C OTIPABKOH OTBETHOTO COOOIICHHS
tuma Reject (35=3).

BeI MOXeTe HCIOJIB30BaTh 3TOT CHMBOJN B JIOOBIX IPYTHX MO3HIUAX 3TOH
CTPOKH, KPOME CaMOU NEPBOM.

[Tonb3oBaTenbCkuil  MACHTH(GUKATOP 3as{BKH, KOTOPYIO HAJ0 HW3MCHUTE.
VYcnoBHO obs3aTenbHOE, ecr He yka3zaH OrderID.

MpumeyaHue: npu o6pa60TKe NMPWUKasa Ha CHATUE UIN U3MEHEHUE 3aABKU
BO3MOXHbl cneaytouimne cutyaumn:

1. MFIX Trade cepBep Hallen COOTBETCTBME MEXKAY YKAa3aHHbIM
B 3anpoce OrigClOrdID n 6upeBbim Homepom 3asaBku OrderID (37),
uan 6up)keso Homep cooblieH B 3anpoce. 3anpoc Ha CHATUE
OTNPaBAAETCs No 6UPKEeBOMY HOMEpPY B ALPO TOProBOM CUCTEMBI,
KOTOpOEe MNPOU3BOAUT MNOMUCK aAKTUBHOM 3aABKM C OUpPKeBbIM
HOMEPOM, COBMAZAOWMM C YKa3aHHbIM B 3aMpoce Ha CHATUE WAn
M3MEHeHMe, W  KOTOPYl  paspeweHo CHMMaTb  AaHHOMY
nonb3osatento (SenderComplD). Ecam 3asBKa He HaWAeHa, To
BO3BpalLLaeTcA OTKa3 C KoAoM OWMbKM u TekcTom Tuna (219) He
HalgeHo 3aABOK ANa CHATUA. Henb3a cHumatb: 0. Eciv 3aABKa cCHATA
WAN WCMOJIHEHa, TO BO3BPALLAETCA CTPOKA C YyKasaHMeM CTaTyca
3aABKM.

2. Ha MFIX transactional cepBepe He HaigeHo 6GUpKeBOro
HOMepa 3asBKM ANA yKasaHHoro B 3anpoce OrigClOrdID. 3anpoc
OTK/IOHAETCA C yKasaHueM B none Text 58=can't find order (Bceraa Ha
aHrIMIACKOM A3bIKe).

3. Ecan 3anpocbl Ha perucTpauuio Uanm usmeHeHme / oTMmeHy
33ABKU MPUXOAAT OT oAHoro u Toro e SenderComplD ¢ manbimu
WHTEPBaNamMM  BpPEMeHW, TO WX WUCNOJNHEHME  MPOUCXOAMUT
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37 OrderlID

1 Account

component block
<Parties>

<[pynna «Instrument»>

44 Price

y

O*

H

String (12)

String (12)

Price

nocnefoBaTeslbHO, U B CUHXPOHHOM pexMme Ha ydactke oT FIX
cepBepa 40 AApa TOprosoi cuctembl. MNocnenyowmin nNpukas He
OTNPaBAAETCs A0 TeX NOP, NOKA KOAOM cepBepa He ByaeT NoyyeH u
06paboTaH OTBET Ha NpeablAyLwmnii Npukas. Ecan pernctpayma HoBow
WAW U3MeHeHMe 3asABKM Obl1o ycCnewHbiM, TO npu obpaboTke
nocneayowero NpuKasa Ha ee CHATUE UAN U3MEHEHUE C YKasaHWem
OrigClOrdID 6yaet HaliaeH H6upkeBoi Homep 3aABKU U 0bpaboTka
npousongeT no BapuaHTty 1. Ecin B peructpaumm HoBoiM nan 3ameHe
3aABKM OyAeT OTKasaHo, TO BMpPKEBOro Homepa HOBOW 3afBKW He
6yneT n 06paboTKa nocneayoWEro NPMKasa Ha CHATUE UKW 3aMeHy
HecyLLecTByOLLEl 3asiBKM NPOM30MAET MO BapUaHTy 2.

bupxeBoii HOMep U3MEHAEMOi1 3asiBKU B TOproBoii cucreMe. Y CIIOBHO
o0s3arenbHOe, eciu He ykazano nose OrigClOrdID (41). Eciu mone OrderID
ompezesneHo, To 3Hadenne moisi OrigClOrdID urnopupyercs.

V3meHeHue 3asiBKH TI0JIb30BATENIEM, HE PETMCTPHPOBABILIIM €€ PaHee,
BO3MOXKHO TOJIBKO C YKa3aHUEM €€ OMPIKeBOr0 HOMepa.

Toprossiii cuer. J[oJKeH COBIIAAATh ¢ HOMEPOM CUETA UCXOJHOU 3asBKU.

Croponsl 3asBkH. Colep>XUT Kof KiueHTa (Tar 448), 3HaueHne KoToporo
JIOJDKHO COBIIA/IaTh CO 3HAYCHUEM B HCXOJHOH 3asBKe.

[Tpumedanue: eciy KO KIMEHTa ObLT yKa3aH (pUPMOH IS 3asBKH,
BBICTABJIEHHON II0 COOCTBEHHOMY CYETY, TO KOJ KIIMEHTa UTHOPUPYETCS
toproBoii cuctemoit u nosie CLIENTCODE octaercs myctbiM. Mi3MeHeHne
IIapaMeTpPOB TaKOH 3asBKM BO3MOXHO TOJIBKO 0€3 yKa3aHHs KO/ia KIIMEHTa B
coo0LIEeHNN.

DuHAHCOBBIA HUHCTPYMEHT, IO KOTOPpOMY ObLIa IIoJJaHa M3MCHACMAas 3as1BKa.
I[OJ'DKHO COoBIIagaTh CO 3HAYCHUEM B I/ICXO,HHOﬁ 3asBKC.

Ilena 3a exuHMILY [IEHHOH OyMmary.
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38

526

9619

386

336

40

54

OrderQty

SecondaryClOrdID

CancelOrigOnReject

NoTradingSessions

=> TradingSessionID

OrdType

Side

0]

H

O*

O*

Qty (10)

String(12)

String (1)

NumlInGroup

String (4)

char

char

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

N — He CHMMaTb MCXOLHYIO
33ABKY eCnuM ee U3MeHeHue
HEeBO3MOHO

1 (one element)

‘1’ (Buy);

2’ (Sell).

MakcumanbHas JUIMHA 5TOro mois — 10 CHMBOJOB, BKJIOYAas CHMBOJI
JIECATUIHON TOYKH. 3asBKH C IICHOH, HE COOTBETCTBYIOIICH MUHHUMAILHOMY
Iary eHbl, OTBEPTalOTCs.

KommaecTBo 1ieHHBIX OyMar, BRIpaXCHHOE B JIOTaX

Kon BHermnero mosp3oBarens. CoaepKUMOE 3TOTO IMOJISI 3aHOCUTCS B TIOJIE
EXTREF 3asBku B Tabmammax TC. Yrtoumsiite y cBoero Opokepa dopmar
JIAHHOT'O TIOJISI B COOTBETCTBHH C MPaBUIIaMK OpOKepa.

MpumeyaHuma:
. Ecnv dnar He yKkasaH, TO N0 yMONYaHMIO UCXOAHAA 3asBKa He
CHMMaeTcA
. ®nar onpesenset 06paboTKy TONLKO NPUHATLIX COOBLLLEHWN

Order Cancel Replace. Ecam oHM  oTBepratoTcs  M3-3a
HenoAaAep>KMBaeMoro TUMa 3aABKW, HeCOBMafeHWA MNapameTpos
Account, Side, Parties, Instrument, TradingSessionld, He
noadep>KMBaeMoero pexuma TOpros, TO WCXOAHAA 3aABKa He
n3MeHseTcs.
KomnaectBo smementoB B rpymme TradingSessionlDs. ['pymnma momxaa
COJIeprKaTh OJIMH 3JIEMEHT, HHa4e 3asBKa OyJeT OTKJIIOHEHA.
3ameuanue: moss 386 m 336 o0pa3yroT Ipymiy M JO/DKHBI CIIEOBaTh B
COOOIIEHAN CTPOTO APYT 3a APYTOM, MEXKIy HUMH HE JODKHO OBITh HHKAKHX
JIPYruX IOJEH.

WNnentudukatop pexxuma TOproB sl GUHAHCOBOTO MHCTPYMEHTA, 3asSBKH IO
KOTOPOMY JIOJDKHBI OBITh W3MEHEHBI. JIOJDKHO COBMaIaTh CO 3HAYECHUEM
HCXOJIHOM 3asIBKH.

Tun uzmeHsiemMoii 3asiBKU. JIoJDKeH OBITh TEM XKe, YTO U B UICXOHOH 3asBKeE.

HaHpaBJ’IeHHOCTL 3asBKH. I[OJ'DKHO CcoBMnagartb CO 3HAYCHUEM B I/ICXO,Z[HOﬁ
3asBKC.
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60 TransactTime (0] UTCTimestamp Bpems ¢popMupoBanus 3anpoca Ha H3MEHEHHE 3asBKH. O0sA3aTeIbHO B

cooTBeTcTBUH ¢ poTokosoM FIX. Uraopupyetcs mpu o6padoTke.

<Fpynna «Trailer»> 0]

4.1.5 Order Mass Cancel Request (q)

Cooomenne Order Mass Cancel Request (0) ucronb3yercst 11 MaCCOBOTO CHSATHS paHEee Pa3MEIICHHBIX 3asSBOK.
ITons coobmenus Order Mass Cancel Request (q) omucansl B Tabmuie 23.

Yr10o0BI CHATH 3aBKHU 11O OIIPCACIICHHOMY (bHHaHCOBOMy HHCTPYMCHTY, HYKHO OIIPCACIINTD CJICAYIOIUC MMapaMETPhI:
MassCancelRequestType (530) = ‘1°, TradingSessionID (336) = <uaentudukarop pexuma Topro>, Symbol (55) = <upentudukatop
(bMHAHCOBOT'O HHCTPYMEHTA™;

Yr10oOBI CHATH 3aBKH Ha ITOKYIIKY, HYKHO OIIPEACIIUTD CICAYIOIMIUC MTapaMETPhI:

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

UTOoOBI CHATH 3asiBKU HA MIPOJIaXy, HYXKHO OINPEICIIUTh CICAYIONINE MapaMeTphI:

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

UTOOBI CHATH 3aABKHU T10 ONPEEICHHOMY TOPTOBOMY CUETY, HY>KHO OIIPEIEIUTh CISAYIOIINE apaMeTphl:

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

Yr10o0OBI CHATH 3a9BKH OMMPEACIICHHOTIO IMOJIb30BATECIIA, HYKHO OIPEACIINTE CICAYIOIMIUC IMTapaMETPhI:

MassCancelRequestType (530) = “7°, NoPartylD (453) = 1, PartylD (448) = <unentudukarop mosns3oBatens>, PartylDSource (447) =
‘D’, PartyRole (452) = “12’;

Yr0o0OBI CHATH 3a9BKH OHpCI[CJ'IGHHOfI q)HpMBI, HYXHO OIIPCACIINTD CICAYIOIIUC ITapaMETPhI:

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

Yr10o0BI CHATH BCE 3asABKU, HY?>KHO OIIPCACIIUTDb MapaMeTp:

MassCancelRequestType (530) = “7°.

[Tons C10rdID (11) u TransactTime (60) siBrsitoTcs o0si3arenbHbIMU B coobieHnn Order Mass Cancel Request (q) 1 1o KHBI OBITH 3aMTOTHEHBI
BCEI/Ia, HE3aBUCHUMO OT TOTO, KaKHe MapaMeTPhl CHATHS 3asIBOK OMPEIICIICHEI.

Tabauua 23
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<Ipymmna «Header»>

ﬂOHyCTI/IMbIe SJHAYCHUSA

ITpumeyanue

Tumn coobuienus = 'q'

=Ih®)  Haauune

11 ClOrdID String Wnentudukarop coobirenus Order Mass Cancel Request () - maccoBoro
3ampoca Ha CHATHE 3a5BOK.

526 | SecondaryClOrdID H String Coneprxumoe 3toro mojist coorBercTByeT mono EXTREF 3asBku B Tabnuiax
Toproso# Cucremsl. Ecimn yka3ano naHHOe moje, TO OyAZyT CHATHI TOJIBKO Te
3asBkHM, B KoTopbix moine EXTREF coBmamaer co 3HadeHueM mois
SecondaryClOrdID.

530 | MassCancelRequestType | O | char ‘1’  (Cuatep  3asgBKH 10 | Twm MaccoBOro 3ampoca Ha CHATHE 3as5BOK.

OTIpENENCHHOMY (DHHAHCOBOMY
HHCTPYMEHTY)

7’ (CHATB Bce 3aBKH, KOTOPBIE
YIOBJICTBOPSIIOT ~ Hapamerpam
3ampoca)

336 | TradingSessionID y* | String Unentrdukatop pexuMa TOProB isi (PMHAHCOBOTO HHCTPYMEHTA, 3asBKH TI0
KOTOPOMY JIOJDKHBI ObITh CHATBEL OO6s3arensHo, ecaum MassCancelRequestType
(530) = “1” (CHsTb 3as1BKH 110 OIIpEAEICHHOMY (PHAHCOBOMY HHCTPYMEHTY ).

<I'pymma «Instrument»> y* Wnentndukarop (GpUHAHCOBOTO HHCTPYMEHTA, 3asBKH IO KOTOPOMY OJDKHEI
obrth cHaATeL. Obs3arensHo, ecmn MassCancelRequestType (530) = ‘1”7 (Crsitb
3asIBKH 110 OTPEACTICHHOMY ()HHAHCOBOMY HHCTPYMEHTY ).

54 | Side H | char '1' (Mokynka) HampasienHocTh 3asiBku. lcmosib3yeTrcs, Kak JONOJHHUTENBHBIA Iapamerp

2" (Ipomaxa) 3ampoca Ha CHSTHE 3asBOK. Eciim 3Ha4deHHe HE ONpeNeNeH0, CUUTAETCS, UTO
3asIBKH JIF000I HANIPABJICHHOCTH JIOJIXKHBI OBITH CHSTBIL.

60 | TransactTime O | UTCTimestamp Bpewms popmupoBanus 3ampoca Ha cHiATHE 3asBOK. O0S3aTeIbHO B COOTBETCTBUI
¢ mporokoiaom FIX. UrHopupyercst mpu 00padoTke.

1 Account H | String(12) Topeogeiti cuem, 6 cuem Komopozo nodana 3asexa. Hcnoavzyemcs, Kax

OONOIHUMENbHBIIL napamemp 3anpoca Ha cusmue 3as180k. Eciu snauenue ne
oOnpeoesieno, CHUMaemcs, 4mo 3asA6Ku ¢ J0ObIM MOP20SbIM CUEMOM OOJIHCHbL
Oblmb CHAMEOL.
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()]
(]
[

<[pynna «Parties»>

ﬂonycranle SJHAYCHUSA HpnMeanne

T Haanune

Cmopomnwl 3as8xku. OObIHO coOepacUum UOeHMUGUKAMOop NOIb308amMeNs. u/uiu
Qupmbl, 3a516KU KOMOPBIX O0NHCHBL ObIMb CHAMbL. Eciu nonv3osamens u gupma
He OnpeodeieHbl, CUUMAaemcsl, Ymo 3asa6Ku o0bLx upm, noib3o8ameneti O0JIHCHbL

Oblmb CHAMEbL.

<['pymma «Trailer»>

(¢}

CoobueHus oT cepBepa K KINUeHTY

4.1.6

Trading Session Status (h)

Cooo0mienue Trading Session Status (h) npemocrasiser uadopmanmio o cratyce MOAKIOYCHUS K KOHKpeTHOMY phiHKY MOEX u otmpasisiercst
FIX xnuenty 6e3 3anpoca (unsolicited) B cienyromux ciuyvasx:

O
O
O
O
O

Coemunenue FIX cepsepa c Toprosoii cuctemoit MOEX yctanoBieHo
Coenunenue FIX cepsepa ¢ Toprosoii cuctemoit MOEX 3aBepiiieHo KOPpEKTHO
Coenunenne FIX cepepa ¢ Toprosoii cucremoit MOEX 3aBepiiieHO HEKOPPEKTHO
IToBTropHOe coenunenue FIX cepBepa ¢ Toprosoii cuctemoit MOEX

Toprosas cuctema MOEX niepe3amymieHa/Bo300HOBIICHA.

[Ipumeuanue: Het HeoOxoaumocTtu oxuaarh coodmenus 340=101 npu monydenun ycneurHoro coodmienust Logon. Coobmenus Trading session
Status MCTIONB3YIOTCS TOJIBKO MPU HETATUBHBIX CLIEHAPHSIX:

[Tonyuyenne coobmenus 340=103 o3Hauaer, uTo BBl He Oynere moiydars Execution Reports 10 Tex mop, moka He MpHIET
coobmmenne 340=101

Bce mpuka3el Ha MOCTaHOBKY/OTMEHY/M3MEHEHMs 3asBKU OyJyT OTBEPrHYTHl B NPOMEXKYTKE BPEMEHU MEXAy MOTyYeHHEM
coootennsa 340=103 u coobmrenns 340=101

[Monyuenue coobmenus 340=101 mnocne coobmenus 340=103 o3nawaer, uyto pabdorocnocobHocTs FIX cepBepa
BOCCTAHOBJICHA.

IMosst coobmenust Trading Session Status (h) onucansr B Tabmuie 24.

Tabnuna 214
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IlOIIyCTI/IMl)Ie SHAYCHUA HpnMeanne

)
=
=
=
=]
<

=

<I'pymma «Header»> O Tun coobmienus = 'h'
336 | TradingSessionID (0] String Wnentudukarop Topropoii ceccun. [lone coaepxut naeHTH(HUKaTOp phIHKA.
325  UnsolicitedIndicator H Boolean Y' (Ha) WupukaTop, KOTOPBIA IOKAa3bIBAET, OTIPABISETCS JIK 3TO COOOIICHHE MO
3anpocy/moamnucke (B otBeT Ha Trading Session Status Request (g)) iy HeT.
340 | TradSesStatus (0] int ‘100’ (Topeosas cucmema | CraTyc TOpProBoii ceccuu. lcmomp3yercs IUisi TpPEAOCTAaBICHHS CTaTyca
nepe3anywena/s03061o61ena) MOKIIIOUEHNS K KOHKpeTHOMY peiHKY MOEX.
‘101" (Coedunenue ¢ MOEX
YCMaHos1eHo)
‘102"  (Coedunenue c¢ MOEX
3A6EPUEHO KOPPEKMHO)
‘103"  (Coedunenue ¢ MOEX
3a6EPUEHO HEKOPPEKMHO)
‘104’ (Tlosmoproe coedunenue ¢
MOEX)
58 Text H String TekcroBas cTpoka B cBOOOZHOM (opmare. MOXKET HCIIONB30BATHCS IS
KOMMEHTAPHEB, JOIOJHHUTEIbHON HHPOPMALK KaCAIOIISHCS MOAKITIOYCHHS K
KOHKpeTHOMY pbiHKY MOEX.
<I'pymmna «Trailer»> (0]

4.1.7 Execution Report (8)

Cooo6menne Execution Report (8) ucmonb3yercst st TOTo, 4TOOBI:

e [loaTBepauTh pa3MemicHNE 3asBKH;
OTKJIOHHTH 3aIPOC Ha TIOCTAHOBKY 3asIBKH;
[TonTBepaAUTH MOTyYeHHE KOPPEKTHOTO 3a1poca Ha CHITHE 3asBKH;
[IpenocraBuTh HHGOPMAIHIO O TEKYIIIEM CTATyCe 3asBKH;
[IpenocraButh HHGOPMAIIHIO O CEITKAX, 3aKIIOYCHHBIX HA OCHOBE 3asiBKH;
[IpenocraBuTh HHGOPMAITHIO 00 YCIICIITHOM CHSITHU 3asIBKH,



L4 HpeI[OCTaBI/ITB I/IH(l)OpMaI_II/IIO (6] HpeHBapHTGHBHOﬁ CHCIIKE, 3aKJIFOYCHHOM HAa OCHOBE 3asBKH I10 KOTHUPOBKEC npOBaﬁz[epa JIMKBUJHOCTH
L4 HpeI[OCTaBI/ITB YBCAOMIICHHUE O IIOATBEPKACHHNU UJIU OTMCHE HpeHBapHTeHBHOﬁ CACIIKHN

B coobmienusx Execution Report (8) moxxer npucyrcTBoBath mose Text (58), B KOTOPOM COAEPIKUTCS CTPOKa OTBETA SApa TOPrOBOI CUCTEMBI JIJIs
COOBITHIA TUIA PETUCTPALINH, CHITHSI MJIM U3MCHECHHUS 3asIBKH, MU OTKA30B B 3TUX JICHCTBUSAX. PEKOMEHIyeTCsl MPOBEPATH HATMYUE B TOW CTPOKE

KOJIa BO3BpaTa B CkoOKax, HarpuMmep,
58=(210) CuaTro BadgBok: 1. CHATO KoJAMUeCcTBO: 1. Henp3g cHuMaTb: 0.

CDOpMaT CTPOKHU ITOCTOAHCH, HO UMCCT pYCCKI/Iﬁ W aHTJINHACKHUI BAapUAHTLI. KOI[LI BO3Bpara B CKOOKaX MOCTOSHHBI JUIA KaX10T0 U3 COOBITHH.

B ciyuae caenxu o BanmotHoi cBon win PETTO c¢ 11K 3asBke, Beeraa coznaaetcs 3 Execution Report (8) coo6renwust ¢ ogunakobiv OrderID (37):

1. Tlepsoe - Execution Report (8) ¢ moiem Symbol (55) pasasim SECCODE* opurunansHoro cBona wiu caenku PEIO c LK, a Takke neHamu
Y KOJIMYECTBCHHBIMH XapaKTEPUCTHKAMH IO CBOITY.

2. Jlanee ClIeAyIOT JIBE CIIOT CICJIKH CO 3HAUYCHHUSIMU 110 COOTBETCTBYIOIIUM pacueTHbIM AHsIM cBona mwin caeiaku PEITO c IIK; Symbol (55) pasen
SECCODE* Tekyimero cnota; JOT COOTBETCTBYyeT cuMBOITy crioTa. [Toste LeavesQty (151) y Takux caenok Bceraa paBHo «0», a CumQty (14)
paBao LastQty (32).

B coobmennsx Execution Report (8) umeercs ciemyromiast goruka monyuerust Taros ClOrdID(11) u OrigClOrdID(41) u ExecType (150):

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

e 1pu custud 3asBku, T™oru  ClOrdID(11) u OrigClOrdID(41) moy4uT ToJabKO HMICHTH()UKATOP TOCTABUBIINIL 3asIBKY, IPU YCIOBHH, YTO
caM e ee CHSLT;

B ciIyyae, eciu 3asBka cHuMaetcst mpu SenderCompld (49) ne paBubiM SenderCompld (49) nocraBusiiero 3asiBKy, To B Execution Report (8)

obouMm unentuduraropam npuner ExecType (150) =4. Bnaaenen 3asBku noixy4dut cooOmieHue co 3HadenueM mnojist ClOrdID(11) paBHbIM

CIOrdID(11) B coob1ieHun o0 NocTaHOBKE 3asBKU. M neHTH(HKaTOpy, CHIBIIEMY 3asIBKY, IPUAET coodiieHne co 3HauenneM noist ClOrdID(11)

paBHbiM ClOrdID(11) 3anpoca Ha CHTHE 3asIBKU.

® IIpU CHATHU 3asBKH, TIO KOTOpPOW Ooyiee HE OXXKHUIACTCS OTUETOB 1O cHeNKaM (KaK MPaBHJIO, ATO 3asBKH, HE YCIIEBIIME YaCTHIHO
MCIIOJIHUTKCS ) TIOJIB30BaTeNto npuaet cpa3zy Execution Report (8) ExecType (150) =4, coobmiennst Execution Report (8) ExecType (150)
=6 He Oyner

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



® [IpH YCIEIIHOM H3MEHEHUH MMapaMeTPOB 3asBKU HACHTH(PHUKATOPOM e€ moctaBuBIIUM, B oTBeT Ha cBoii Order Cancel/Replace Request
(G) on monyuut Execution Report (8) co 3nauennem ExecType (150) =5, ClOrdID(11) pasubim ClOrdID(11) u3 coobuieHus o
noctanoBke Order Cancel/Replace Request (G), u OrigClOrdID(41) pasusiit C10OrdID(11) u3 coobmenust New Order - Single (D).

e [IpU YCIICIIHOM M3MEHEHHH TapaMeTpoB 3asBKH, koraa 3HaueHue SenderCompld (49) 8 Order Cancel/Replace Request (G) He paBHO
SenderCompld (49) nocraBuBIiiero 3asBKy, UACHTH(GUKATOP, TOCTABUBIINI HCXOIHYIO 3asBKY momyuuT Execution Report (8) co
3naueHuneM ExecType (150) =4 u 3nauenuem mosist ClOrdID(11) paBabiM ClOrdID(11) u3 cooOrieHus 0 MOCTaHOBKE 3asiBKH.
Wnentudukatop, n3MeHUBIINH 3asBKy moaydut Execution Report (8) co 3nauennem ExecType (150) =5 u ClOrdID(11) paBHBIM
ClOrdID(11) u3 coobmeHus1, KOTOPOE MPUBEIIO K MOCTAHOBKE MU3MEHSEMOM 3asBKH.

ITosst coobmenust Execution Report (8) onucanst B Tabnuie 25.
Tabnuma 225

ITone 1o pIe 3HAYCHHS D

(=]
@
.

<Ipymma «Header»> Tun coobuieHus = '8'

e} Hannuue

37 OrderID String Wnentndukarop 3asBku, npucBanBaeMblii Toprosoii Cucremoit

MOEX. YHuKaieH Bo BCeil HCTOPHH PHIHKA.

I

526 SecondaryClOrdID String Ione 3anonnsiercs 3HaueHueM nonst EXTREF u3 tadbmun MOEX n

COBITIAZACT CO 3HAYCHHEM, YKa3aHHBIM IIPHU ITOCTAHOBKE 3asBKH.

11 ClOrdID

o

String YHukanpHbI# (B TeueHue aus i ganuaoro SenderComplD)
TMOJIb30BATENBCKUH UIEHTU(QHUKATOD MIPUKa3a, B OTBET Ha KOTOPBIH
NPUXOIUT JaHHbIA Execution Report.

Jliist myOsiuKkaIiue COOBITHI 10 3asiBKAM — T0JIb30BATEIBCKHUIA
UIeHTU(HHUKATOD 3asBKH.

Ipumedanne: ClOrdID mosxer GITh HEYHUKATBHBIM HIIH COEPIKATh
3nauenne ‘N/A’, Hampumep, €ClT MOJB30BATENb CO3AN WK CHSLI
3asBKy He 4epe3 npunoxenue MFIX Transactional.

41 OrigClOrdID H String ITonp30BaTenbCcknit MACHTU(PHUKATOP 3asBKH, HCIOIB3YETCS IpH
CHATHH /M3MeHeHuN 3asBKU. OO0sA3aTENBHOE, €CIM 3TO COOOIIEHHE
ornpasisiercs B otBeT Ha 3ampoc Order Cancel Request (F)/Order
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JonycTumble 3HAYEHHUSA

IIpumeuyanue

Cancel/Replace Request (G) oT momp30BaTessi, MOCTABHBIIETO
MePBOHAYAIIBHYO 3asBKY.

ClOrdID (11) pasen ClOrdID (11) 3asBKH Ha CHATHES/M3MCHCHHE
3asBkn (HO HE mnepBonavanbHOW 3asBkm). Ilome ycioBHO
obs3arensHOE B oTBeTe Ha 3ampoc Order Cancel Request (F)/Order
Cancel/Replace Request (G) oT momp30Baressi, MOCTABHUBIIETO
NIEPBOHAYAIIBHYO 3asBKY.

<I'pynmna «Parties»>

Cropons! 3asBku. ['pynma obs3arenbHas, eciu ExecType (150) e
spisieTes ogauM u3 (‘0 (Pasmemienme), ‘6’ (PaccmatpuBaercs
custue), ‘8’ (OTKIOHEHHE)).
Kak mpaBuiio, rpymma comepXuT uaeHTHU(GUKATOP (GUPMBI U KO
KIIMEHTA (eCJIU IPUMEHUM).

17

ExeclD

String

YHUKaIBbHBIH HWACHTH(PHUKATOp OTYeTa OO WCIIOJHCHHWH 3asSBKH
(Execution Report).

3ameyaHue: UISI CHENOK 3HAYCHHWE MAaHHOTO IO (hopMHUpyeTcs
crenyromuM obpazom: <MOEX TRADENO> | <B/S direction> |
<Trade Time in HHMMSS format at Moscow time>. ITpu atom <B/S
direction> u <Trade Time in HHMMSS format at Moscow time>
COBIAJAI0OT CO 3HAYEHUSIMH B €XEJHEBHOM OTYETE IO CIeIIKaM,
npucbutaeMoM MOEX B KoHIIE JAHS.

150

ExecType

char

'0" (Pa3merneHme)

'4' (Casitue)

'S' (U3meneHo)

'6' (PaccmaTpuBaeTcs cHATHE)

'8' (OTKIIOHEHE HEKOPPEKTHOM
3a51BKH)

'F' (Cnenka)

‘L’ (Ilpedsapumenvhas coenxa)
‘H’ (Ommena npeosapumenvroii
coenki)

Tun oryera 00 WCHONHEHHM 3asfBKH, KOTOPBIH ONHCHIBACT
Ha3Ha4YCHHUE OTYETA.

Coob6menne Execution Report (8) o mpeaBaputenbHOW creinke
(150=L) moxyyaeT TONBKO OTIPaBUTEb 3AsBKH.

OrnpaBuTels KOTHPOBKHM IPH  3aKIIOYEHHH  I[IPEABAPHUTEIBHON
crenku nosygaer coobmienne Trade Capture Report (AE).
Coobmenuss Execution Report (8) o6 oTMmeHe mpenBapUTENbHOM
crenku (150=H) momy4aror 06e ee CTOPOHBI.

[Ipn TOATBEpXKIACHUHM TPEABAPUTEIHHONW CHACIKH COOOIIECHUS
Execution Report (8) (150=F) mony4arot 00e CTOPOHBI CICIKH.




- JonycTumble 3HAYEHHUSA IIpumeuyanue
5
=
-
39 OrdStatus (0] char '0' (HoBasi/ AKTHBHAa) Tekymumit cTaTyc 3asiBKH.
'l' (YacTH4HO UCTIOIHEHA) [Ipy oxxumaHUM MOATBEPKACHHS MPEABAPUTEIBHBIX CHEIOK CTaTyC
'2' (UcnonHeHa) 3asiBKM MOXET ObITh YaCTUYHO HCIIOJHEHA B TOM YHUCIIE ¥ IPA PABHOM
'4' (Ormenena/CHsita) HYJIIO TOCTYITHOM JUIsl HCIIOTHEHHMS OaaHce
'6'(PaccmarpuBaeTcst Ilpyn cHATMM 3afBKM WIM KOTHPOBKH, II0 KOTOPOH O0KHIAETCS
OTMCHA/CHATHE) MOATBEPKIICHNE CIIEIIKH, 3aBKE (KOTHPOBKE) MMPUCBAMBACTCS CTATYC
'8' (OTKI0HEHA) Pending Cancel (39=6), xoropsiii 3amensiercst Ha Canceled (39=4)
'9' (OxumaeT HaCTYTICHUS nocjae MOATBEP)KACHUS WM OTKIOHEHHS BCEX INPEABAPUTENBHBIX
COOBITHS) CIIETIOK.
'E' (PaccMaTpuBaeTCs H3MEHECHHE)
636 WorkinglIndicator H Boolean 'N' (He aktuBHas) Wunukatop, KOTOPBIA TOKa3bIBacT, aKTHMBUPOBAaHA JIM Ha JaHHbIH
"Y' (AKTHBHAas) MOMEHT 3asBKa. Vcnonp3yercs TOIbKO JUIA 3asBOK co craTtycom '0'
(HoBas/AKTHBHAs), y KOTOPBIX 3a/JlaHO BpeMs aKTHUBAI[MH B IIOJIE
EffectiveTime (168).
103 OrdRejReason H int 'l' (Hen3BecTHBINH HHCTPYMEHT) IpuunHa oTKIOHEHN 3asBKH. YKasbiBaeTcs it ExecType = 8.
'3' (ITpeBBIIICH JTUMUT IO 3asIBKE)
'S' (HeusBecTHas 3asiBKa)
'6' (Jlyoukar 3asBku (HarmpuMmep,
nyomukar ClOrdID (11)))
'11" (HenonepxBaeMbie
aTpHOYTHI/CBOICTBA 3asBKN)
'13"' (HexoppeKTHBIN 00BEM 3asBKH)
'15' (HekOppeKTHBIH TOPrOBBIN CYET)
'99' (JIpyroe)
378 ExecRestatementReason | H int '97' (Ommena FOK 3asexu, komopas | TlpuunHa CHATHS 3asBKH, UCIIOJB3YETCS, €CIIM 3asBKa Oblia CHsTa
He  moocem  Ovimb  ucnoinena | TOPTOBOW CHCTEMOM.
HeMeONeHHO);
98" (Ommena 3as6ku 8 KoHye
mopeosoli  ceccuu UMY  3AA6KU,
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KOMOopast npueoouUm K 3aKiO4eHUr
Kpocc - cOenku);

‘100’ (Cusma no COD (Cancel on
disconnect )

IIpumeuyanue

Account

String

ToproBelii c4eT, B CHET KOTOPOTo mojaHa 3asBka. COOTBETCTBYET
oo ACCOUNT B API nwmroza MICEX Bridge.

64

SettlDate

T

LocalMktDate

Jarta pacueros, BeipakenHas B [ TTTMM/IJ] dopmarte.

5020

OptionSettIDate

LocalMktDate

JaTa pacuetoB, yctaHoBieHHas ajs 3asB8ku B [TTTMMJI/T
tdopmarte. [loxe mPUCYTCTBYET TOIBKO UL OTYETOB II0 CACIKAM.
IIprMeyaHune: naTa pacyeToB B 3asIBKE MOXKET HE COBIAAATh C JaTON
pAacdeToB MO COMPSDKEHHBIM CACITKAM ISl HKHCTPYMEHTOB BAFOTHOTO
CBOII u PEIIO c LK.

5459

OptionSettI Type

String

Kox pacueroB TC MOEX

<I'pymma «Instrument»>

Tukep, upeHTUGUKaTOp (GUHAHCOBOTO WHCTpyMEHTa. B kauecTBe
naeHTuduKaropa  (UHAHCOBOIO HHCTPYMEHTa  HCIOJB3YETCs
SECCODE*.

54

Side

char

1" (TTokyrka)
'2' (Ilpomaxka

Hanpasnenue 3asBku.

B ciydae chmenkd mo CBON WHCTPYMEHTY (BATIOTHBIH PBHIHOK),
HalpaBJICHUE YKa3bIBa€TCS TI0 CIIOT chenke ¢ Oonee MO3maHEH
pac4yeTHOM aToM.

<I'pymma «Order Qty Data»>

O6beM 3asBKH, BBIpa)KeHHBIﬁ B JIOTax.

40

OrdType

char

'1' (PerHOYHAS)
‘2" (JTumutHas)
‘W' (TTo cpenHEB3BENICHHOH TIEHE)

Tun 3asBKU.
B pexume Toprosiu ¢ KOTUpOBKaMU MPOBaUEPOB JUKBUAHOCTH Ha
(hOHTOBOM PBIHKE PHIHOYHBIE 3aBKH OYAYT OTKJIIOHEHBI.

423

PriceType

int

'l' (B mpomeHTax OT HOMHHAIA)
(TONBKO 7151 POHITOBOTO PHIHKA)
'2' (3a exuHMILy IEHHOH Oymarm)

Tun uens! 3asBku. st 3as8ok PEINO c LK yka3bIBaeTcsl Kak cTaBKa
PEITO
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IIpumeuyanue

'9'  (doxomHOCTh) (TONBKO  JJIs
(hOHIOBOTO PHIHKA)
44 Price H Price Iena 3asBKH, MCIONB3yeTCs IS TUMUTHOHN 3asBKkH. OOs3aTenbHO,
€CITH 33J1aHHO B 3asiBKe. [1oJie He MPUXOIUT, €Clu 3asiBKa ObLia CHSTa
UACHTU(HHUKATOPOM OTIMYHBIM OT MMOCTABHBIIIETO 3asBKY.
59 TimelnForce H char '0' (JleficTBUTEIbHA B TCUCHUH JTHA) Bpewms neiicTBUs 3asBKH, OMPEIENSICT, KaK JOJTO 3asBKa SBIACTCS
'3' (HemeJIeHHO WITH OTKJIOHHTB) JIEHCTBUTENHHOM. OTCYTCTBHE 3TOTO MOJISI HHTEPIIPETUPYETCSI, KaK
'4" (ICTIOTHUTD WIIA OTKJIOHHUTH) « JleficTBUTENbHA B TEUCHUE JTHS.
'7' (ITo 1ieHe 3aKpbITHS) (IS B pexxume ToproBiu ¢ KOTUPOBKaMHU MPOBANIEPOB JIUKBUAHOCTH Ha
(hOHIOBOTO PHIHKA) (hOHIOBOM pBIHKE 3asBKM THNOB HeMeIIeHHO WM OTKJIOHHUTh U
CHSTB OCTAaTOK OyZyT OTKIOHEHHI.
18182 | LiquidityType H Char ‘E’ — komuposka Tum JUKBHOHOCTH: 3asBKAa WM KOTHUPOBKA (TOJBKO (DOHTOBBIH
‘I’ — monvko enympennss PBIHOK)
JIUKBUOHOCTD
168 EffectiveTime H UTCTimestamp Bpewms aktuBaiuu 3asiBKH (TOJIBKO 1151 (POHIOBOTO PHIHKA).
5202 | TradeThruTime H char ‘C’ (3asBKa B ayKIIMOH 3aKPBITH) Tun coOBITHS aKTHUBAIMU 3asSBKH (TOJBKO JUIA 3asBKH B AYKIHOH
3aKPBITHS)
528 OrderCapacity H char 'P' (ITpuaIMman/I ' nasa) JearenbHocTh  upMBl, pasmecTHBIIEH 3asBKy. KomOuHanms:
OrderCapacity (528) = 'P' u OrderRestrictions (529) = '5'
WCIIONB3YEeTCA JUIsl OIpefesieHusl 3asBKM MapkeT Meilkepa Win
CICIHMAIKCTA 110 IIEHHBIM Oymaram (J71st YOHIOBOTO PHIHKA).
529 OrderRestrictions H MultipleValueString | 'S' ([eiictBoBath kak Mapker- | OrpaHuueHnss mo  3asBKe.  MOXKeT  cojgepatb  Habop
MEHKEp WM KaK CHCIHAINCT IO | OTPaHWYCHUH/MHCTPYKIUH, pa3feleHHBIX mpoodenoM. KomOuHanus:
[IEHHBIM OyMaram) OrderCapacity (528) = 'P' u OrderRestrictions (529) = '5'
UCTIONB3yeTCcsl A ONpefAeleHus 3asBKM MapkeT Melkepa WiId
CICIHAIKCTA IO [IECHHBIM OyMaram.
32 LastQty v Qty OObeM 3asiBKM, BBIPAXKEHHBII B JIOTaX, MPOJAHHBINA/KYIUICHHBIH B
pamkax 9Tol (TOCleHe) cAenKW 10 JaHHOW 3asBke. llome



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

o
=
>
=
=
<

=

JonycTumble 3HAYEHHUSA

IIpumeuyanue

oOs3arensHoe, ecmu ExecType (150) = 'F' (Cpenka) wim ‘L’
(mpenBapuTenbHas crenKa)

31 LastPx v Price Ilena or1oii (mOCHemHEH) CHENKH IO JaHHOM 3asBKe. Iloie
o0s3atenbHOe, ecnmu ExecType (150) = 'F' (Cmenka) wmm ‘L’
(mpenBapuTeNbHAS CENKA).
336 TradingSessionID 0k String Unentudukatop Toproeoit ceccur. B kadecTBe HICHTH(HKATOPA
TOProOBO# Ceccru HCmoib3yercs pexum ToproB (SECBOARD).
625 TradingSessionSubID H String ‘OPEN’- mepuo/ OTKpBITHS Ilepuo TOProBoii ceccru, KOTaa Obliia pa3MeIleHa 3asiBKa.
‘S’ — mepuox ayKIMOHA OTKPBITHS
‘NORM’ — HOpManbHBIIl IEpHOT
TOProB
‘CLOS’ — mepyox 3aKpbITHS
‘CA’ - ayKIMOH 3aKPBITHS
‘I’ - QUCKpeTHBIH ayKIMOH
‘D’ - ayKIIMOH KpyIHBIX TAKETOB
(ToMBKO 17151 POHTOBOTO PHIHKA)
‘E‘ - TOprH No 1eHe ayKIuoHa
3aKpBITHS
151 LeavesQty H Qty Hewncnonuennas yacts 3asBku. Ecin OrdStatus (39) = ‘4°, ‘6” wm ‘8’
(t.e. 3asBKa Oojlee He aKTMBHA WM OXKHJAET cHsTHE), To LeavesQty
=0, nnaue LeavesQty = OrderQty — CumQty - PreMatchedCumQty.
B ciydae clienok 1mo CBOI MHCTPYMEHTY (BaIOTHBII PBIHOK) CO CIIOT
nosiem Symbol (55), LeavesQty = “0”.
14 CumQty H Qty HcnonHeHHas 4acTh 3asBKH.

He conepsxut kommuectBo PreMatchedCumQty B mpenBapuTe bHBIX
ClIETIKAX,, O)KUIAIOIIMX TI0JTBEPIKICHHSI.

Ecnw 3asBka oxxunaet cHartue, T.e. OrdStatus (39) = ‘6°, To CumQty
=0.



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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IIpumeuyanue
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18181 | PreMatchedCumQty H Qty 00IIMi 00bEM CHIENIOK, OXHIAIOIIUX MOITBEPKACHUS MPOBAHACPOM
JIMKBHIHOCTH (TOJIBKO (DOHIOBBIN PHIHOK)
6 AvgPx H Price CpenHeB3BeIIeHHas IIeHa cIeIoK 1o 3asBke. Beerna ‘0’ s MOEX.
60 TransactTime y* UTCTimestamp Bpema pecucmpayuu, cuamus, omkasza 6 pecucmpayuu, unu
UBMEHeHUs! 3as18KU UL 8PeMsl 3aKTIOUEHUsL COENIKU NO 3ds6Ke.
Obs3amenvroe, eciu ExecType (150) sensiemes o0num uz (‘0°, 4,
5%, '6°, ‘F’, L))"
Ipumeuanue:
Hons 60 u 9412 popmupyrom 3nauenue epemeru pecucmpayuu
mparnzaxyuu 60 6xo0Hou ouepedu siopa TKC. Ha nuxax
AKMUBHOCIU PLIHKA BPEMSL OHCUOAHUS 8 OUePeOU MOICEM
npesviuams 10 MuriuceKyHo.
9412 | OrigTime H int Bpemsa pecucmpayuu mpanzakyuu 6 MUKpoceKyHOax KaK YKA3aHo 6
mopeosou cucmeme. Jaunoe 3snauenue ciedyem npubagumv K
sHauenuto 6 60-m none Oiis NOJYYEHUS 6PEMEHU MPAH3AKYUU C
MUKPOCEKYHOHOU MOYHOCTBIO.
6029 | CurrencyCode H String Koo eéantomul 6 komopoiu mopeyemes [[b
5155 | InstitutionID H String Hoenmugpurxamop pacuemnou opeanuzayuu
6636 | StipulationValue H char Y’ ([a) Hnouxamop Y’ ykaszvleaem, umo cOeika 3aKui04eHa HAd OCHOBAHUU
‘N’ (Hem) aticbepe-3as16Ku
7695 | CoverID H char Y’ (da) Ipusnax O10KUPOBKU PUHAHCOB020 UHCMPYMEHMA HA CREYUATLHOM
‘N’(Hem) cueme Ha spems onepayuu PEIIO
7693 | ClientAcclD H String Hoenmugpuxamop pacuemnozo cuema 6 HKI]
9173 | TradelssueDate H LocalMktDate Jlama 3axniouenus coenxu
9945 | OrigOrderID H String Vkazvieaem |D uszmenennoui sasexu. Hcnonv3yemcs 6 omeem Ha
Order Cancel/Replace Request (G).
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Ilpumeuanue: npu 3ameHe 3aA6KU eli NPUCBAUBAEMCS HOBbIl
oupacesoi. nomep OrderlD (37). B norne 9945 yxaswigaemcs
OupdICcesoli Homep 3a6KU, CHAMOU NPU BLINOIHEHUU USMEHEHUSL.

9580 | ParentlD H String s coenox  PEIIO u  eamomuvix  SWAP  coenok:
UOEHMUDUKAYUOHHBIIL  HOMep eumpuHHOU coeaku 6 Topzosoii

Cucmeme
s noomeepicOoeHHOU  cOerku No  KOMuposke nposaiioepad
JUKGUOHOCIU:  UOCHMUPDUKAYUOHHBILL HOMED  NPeOs8apumenbHol

coenku 6 Topzoeoii Cucmeme

<I'pymma «Commission Data»> H CymMapHas KOMHCCHsI IO CICJKE, KOTopas Oblia 3aKiIOucHa Ha
OCHOBE JAHHOM 3asBKH.

JHoctynao aist cepucoB MFIX Trade Capture 1 MFIX Drop Copy B
COOTBETCTBHH C IMOTHOMOYHMSIMH IIOJIb30BATEIIS.

I'pynmna nenocrymnna st cepsuca MFIX Trade ¢ suBapst 2015 r.

<I'pymma «Yield Data»> H J10X0/IHOCTB 1O CHETIKE.

159 AccruedInterestAmt H Amt HaxkoruieHHBI KyNOHHBIA TOXOJ MO CAEJIKE JUIS KOHBEPTHPYEMbIX
obnuranuii WM (QUHAHCOBBIX HHCTPYMEHTOB C (DMKCHPOBAHHBIM
JTIOXOJIOM (TOJIEKO [UTs (DOHIOBOTO PBHIHKA).

119 SettlCurrAmt H Amt OOBeM cHenKkH M0 HOMHUHATY, BBIPQKEHHBIH B BaJIOTE HOMMHAIa
(TosbKo 715t (POHAOBOTO PHIHKA).

58 Text H String TekcToBas cTpoka B cBoOomHOM (hopmate. Kcmonb3yercs st
JIeTAIN3alMK TIPUYMHBI OTKJIOHEHHs 3ampoca TEKYyIero craryca
3asIBKY MJIM Pa3MEICHNUS 3asBKH.

IIpumedanue: B 3TOH CTpOKE MEpenaercs OTBET sApa TOProBOM
CHCTEMbl HAa 3asBKM WIM CHATHA 3asBOK. SI3BIK OTBETOB
YCTaHABIMBACTCS MNPU PETHCTPALMK IOJb30BaTeNs. Eciam s3bIK
YCTaHOBJICH B PYCCKHIA, TO TEKCT epenaeTcst B konuposke WIN 1251,

136 NoMuiscFees H NumInGroup KonuectBo anemeHToB B rpymme MiscFees (Tonbko s GoHI0BOTO
PBIHKA).
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IIpumeuyanue

CyMMapHass KOMHCCHSI TIO CJelIKe, KOTopas Obula 3aKiIl04eHa Ha
OCHOBE JJaHHOM 3aBKHU.

Joctynno aist cepucoB MFIX Trade Capture u MFIX Drop Copy B
COOTBETCTBHH C ITOTHOMOYHMSIMH ITOJIb30BATEIIS.

I'pymma vemoctymHa s cepeuca MFIX Trade ¢ saBaps 2015 T

137

=>MiscFeeAmt

Amt

3HaueHne KoMuccuu 1o caenke. Ilome oOs3arensHOe, ecnu
NoMiscFees (136)> 0 (Tosibko it HOHIOBOTO PHIHKA).

CyMMapHasi KOMHCCHSI TI0 CJIeNKe, KOTopas Obula 3aKilo4eHa Ha
OCHOBE JIAHHOMW 3asIBKH.

HoctymHo ms cepeucoB MFIX Trade Capture u MFIX Drop Copy B
COOTBETCTBHH C IMOJTHOMOYHUSIMH TI0JIb30BATEIS.

I'pynmna Henoctymaa st cepsuca MFIX Trade ¢ saBapst 2015 r.

139

=>MiscFeeType

int

'4' (Komuccus oupxmn)
98" (Komuccus 3a kiupune)
99" (Komuccus 3a mex. docmyn)

Tun xkomuccuu 1o caenke. Ilome obs3arensHOe, ecnu NoMiscFees
(136)>0

CyMMapHasi KOMHCCHSI TI0 CJielIKe, KOTopas Obula 3aKil04eHa Ha
OCHOBE JIJaHHOM 3asBKH.

Joctynno aist cepucoB MFIX Trade Capture u MFIX Drop Copy B
COOTBETCTBHUH C TIOJTHOMOYHSMH TTOJIb30BaTENS.

I'pynna vegoctynHa st cepsuca MFIX Trade ¢ ssaBapst 2015 r.

18180

LSecCode

String

Koo axkmuec
donoogom 1
cepmuura

<Ipynna «TrdRegTimestamps»>

Bpemsa pecucmpayuu 3as6xu na MOEX.

1090

MaxPriceLevels

T =

int

1 (I1o oowoti yene)

MaxcumanbHoe KOIUYeCmME0 YEeHOBbIX YPOGHEl 015l COeLOK NO MOt
3asexe.

278

MDEntrylD

String

3nauenue nons MDENtrylD ons oannou 3asa6xu unu komuposku 6
nomoke oannuixOrder List Refresh /Snapshot FAST udp multicast
marketdata cepsuca. Ilozeonsem uoenmupuyuposams
cobcmeentbvle 336Ky 8 NOMOKe 00e3NUUEHHBIX 3A5A80K PLIHKA.
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Ilybnuunvii Homep 3a36Ku.

- NPUCBAUBACMCS HOBLIM TUMUMHBIM 3AA6KAM U KOMUPOBKAM

- npuceausaemcs sasexkam muna Cuams Ocmamoxk, [lonnocmuio unu
OMKIIOHUMb, DLIHOUHBIM — MOLLKO NPU HATUHUU COCTLOK

- UBMEHSIeMCSL HA HOBbLUL NPU KAAHCOOM HONOTHEHUU BUOUMO20
KOZIU4ecmaa 3as160K muna aicoepe

- UBMEHSeMCA HA HOBbIU NPU KANCOOM NONOIHEHUU 6UOUMO2O0
KOIUHeCmaa IUMUmHOU 3aA6Ku NPy OmKaze nposaioepa
JIUKBUOHOCTU NOOMEEPOUNTL NPEOSAPUTNETLHYIO COCTKY

Ipumeuanue:

3asnsxu, komopwie ne cyuecmeosanu 8 KHuze 3as160K 6 AKMUBHOM
cocmosHuY (NOTHOCMbIO UCNOTHEHHbIE Npu pecucmpayuu, market,
10C, FOK) ne nyoruxyromes 6 nomoxax FAST, no um mooicem Ovime
npuceoen nyoauunsli Homep ¢ Execution Report.

Ecnu 3as6xa cmana neaxmugrot uepes manozo (menee 200
MUKPOCEKYHO) UHMEPBAI 8pEeMEHU NOCLe PeUCPAyUuL, mo OHd
Mmodrcem Ovimo He onyoauxosana ¢ FAST, no eil 6yoem npuceoen
nyonuuneii Homep ¢ Execution Report.

84 CxlQty H Qty CHAMoe Konu4yecmeo 8 omgeme Ha 3anpoc CHAMUA 3048KU

851 LastLiquiditylind H int '1' (dobasnsem nuxkeudHocms) ITOT dnar NoKasblBaeT, 3aKN0HEHa M CAE/KA MO NAaCCUBHOM

(adding liquidity) nau no arpeccmsHoi (taking liquidity)
'2’ (3a6upaem AuKkeudHocmMo) .
3asABKe. [PMMEHUMO TOJIbKO 415 COOBLLEHWNI O CAe/Kax.

5979 | RequestTime H UTCTimestamp Mone npucytcTByeT B coobuweHusax Execution Report, Order Mass
Cancel Report nnm Order Cancel Reject ans oTBeToB Ha BXxoasuime
coobuieHma tuna 35=D, G, F, q. CoaepKnT 3HaYeHWe BpPEeMeHMU
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noayyYeHUa BxoAALLero coobLeHna No NoKasbHbIM Yacam cepeepa
FIX gateway B dopmate YYYYMMDD-HH:MM:SS.sssssSsSsSs.

9947 | OrdCancelReason H String Koa npuunHbl cHATUA 3aaBKK. Cm. Tabaurua KOA0B NPUYMHbI

OTMEHbI 3aABKKN

5800 | FIFOViolationReaSon H int 0 — 8b1800 rpuKa3a u3 oyepedu FIFO | YKasaHMe Ha BbIBOA TOProBoro npuKkasa u3 odepeau FIFO.
o HeonpeodeneHHol npu4yuHe MpumeHnmo TonbKo gna cepsunca FIFO MFIX TRADE.

1 — 861800 NpuKasa u3 oyepedu FIFO | Mpumeyanue: ecmu 3ampocst New Order Single (D) wnu Order
uz-3a  omudaHua omeema Ha | Cancel/ Replace Request (G) mu Order Cancel Request (F) mpuxoast
npedvldywuli npuKas. ot oxHoro u Toro ke SenderComplD B KOpPOTKHI MPOMEKYTOK
BpEMEHH,

TO Mx 06paboTKa NPOM3BOAMUTCA CUHXPOHHO Ha y4yacTKe FIX cepsep —
AP0 TOPrOBOW CUCTEMbI: MOC/AeAyOWMIA 3aNpoCc HE MOMKET ObiTb
OTMpaB/ieH Noka He OyAeT nonyyeH OTBET Ha NpeaLecTBYHOLWMMA
3anpoc. Nocne nonyyeHna oteeta Koa FIFO MFIX TRADE sctasut
BblBeAEHHbIN M3 oyepean FIFO npukas B ovepedb OTMNPaBKM, a B
oTBeTe Ha 3a4eprKaHHbI NpuKas byaeT nobasneHo none 5800=1.

<I'pynma «Trailer»> o

4.1.8 Order Mass Cancel Report (r)

Cooo6menne Order Mass Cancel Report (r) ucrmonb3yeTcst 1ist MOATBEPKIACHUS MOJYUYCHHS WM OTKJIOHECHHE HEKOPPEKTHOTO MacCOBOIO 3arpoca
Ha CHATHE paHee pa3MmelleHHbIX 3asiBOK (Order Mass Cancel Request (q)). Ha xaxayro 3asBKy, koTopas Obljla OTMEHEHa B pe3ylibTaTe 00pabOTKH
MacCOBOT0 3alpoca Ha CHATHE 3asBOK, GopMHpyeTcs oTaeIbHOE coobmenue Execution Report (8), B kotopom 3uauerne ClOrdID(11) pasro ClOrdID(11)
u3 cooOmienus o moctaHoBke 3asBku u ExecType (150) =4.



3ameuanue: Eciu KIMEHT pa3opBeT CECCHIO Cpasy ke mociie oTnpaBku coobmienus Order Mass Cancel Request, To He rapaHTHpyeTCs, YTO OH
ocJie nepenoakiaroueHus noaydut coodienue Order Mass Cancel Report. B takom citydae OyayT OTIIpaBiIeHbI TOJIBKO OTACIbHbBIC COOOIICHHS
Execution Report mo kax101i OTMEHEHHOI 3asiBKe.

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

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

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

noist B coobmennu Order Mass Cancel Request.

37 | OrderID O | String IpucBoeHHBII TOProBOM CHCTEMOH VHHKATBHBIN

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

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

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

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

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

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

'99' (Apyroe)
336 | TradingSessionID y* | String Wnentudukarop pexmma  TOproB  aiusg  (PUHAHCOBOTO
MHCTPYMEHTA, KOTOPBIi HCII0JIb30BAJICS KaK MapameTp 3ampoca
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ﬂOHyCTI/IM]’Ie SHAYCHUA

ITpumeyanue

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

<['pymma «Instrument»>

y*

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

54

Side

char

1" (TTokyrka)
2" (llpomasxa)

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

Account

String (12)

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

<Ipynna «Parties»>

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

58

Text

String

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

60

TransactTime

UTCTimestamp

Bpemsa peaucmpauuu 3anpoca Order Mass Cancel Request &
mopzosoli cucmeme

Hons 60 u 9412 popmupyrom 3uauenue gpemenu pecucmpayuu
mpanzakyuu 60 6x00Hou ouepeou siopa TKC. Ha nukax
AKMUBHOCTNU PLIHKA BPEMs OXMCUOAHUSL 68 0uepedu Modicem
npesviuwiams 10 muaucexyHo.

9412

OrigTime

int

MuKpoceKyHObI 8peMeHU peaucmpayuu 3anpoca Order Mass
Cancel Request 8 mopzoeoli cucmeme
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hd Hannume

5979 | RequestTime UTCTimestamp

IIOHyCTI/IMI)Ie SHAYCHUA

ITpumeyanue

Mone npucytcTeyeT B coobuweHunax Execution Report, Order

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

5800 | FIFOViolationReaSon H |int

0 — 8bl800 npukasza u3 o4epedu FIFO no
HeornpeoeneHHoU npu4uHe

1 — 8bI800 npuKasa u3 oyepeou FIFO u3-3a
0XCUOQHUA omeema Ha npeoblOyuuli NpuKkas.

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

Mpumeyanue: ecau 3ampocsr New Order Single (D) mwm Order
Cancel/ Replace Request (G) wam Order Cancel Request (F)
NPUXOIAT OT ofgHOro u Toro ke SenderComplD B kopoTkmit
MIPOMEKYTOK BPEMEHH,

TO MX 06paboTKa MPOU3BOAMTCA CUMHXPOHHO Ha yyacTke FIX
cepBep — AAPO TOProBOW CUCTEMbI: NOCNEAYIOWMIA 3aNpPOC He
MOKeT ObITb OTNpPaB/AEH MOKA He byaeT nojsyyeH OTBET Ha
npeaLwecTsyoLWmMii 3anpoc. Nocne nony4yeHns oteeTa kog FIFO
MFIX TRADE BcTaBWUT BbiBeAEHHbIN 13 ovepean FIFO npukas B
ouyepesib OTNPABKM, a B OTBETE HA 3a4epKaHHbIM NpuKas byaet
pobasneHo none 5800=1.

<[pymna «Trailer»> (0]

4.1.9 Order Cancel Reject (9)

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

yKa3aH HOMEp HeCYIIECTBYIOIICH 3asBKH).




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

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

Tabmuna 247
L
[@)] E
A = JonycTuMbIe 3HAYEHUS Ipumeuanne
E
<I'pymma «Header»> (0] Tumn coobmenus = '9'
37 OrderID o String Wnentuduxarop 3asBku B Toproeoii cucreme, KoTopas He MOXET OBITh CHSITA.
OrderID (37) = “NONE - ecnu CxIRejReason = ‘HeusBecTHas 3asBka’.
11 ClordID (0] String VuukanpHblii waentuukarop coobmenust Order Cancel Request (F)/
OrderCancel/Replace Request (G) - 3anpoca Ha cHATHE/M3MCHEHHE 3asIBKH.
41 OrigClOrdID H* | String [Tonp30BarenbCkuil nAeHTU(HUKATOP 3asBKH, KOTOPasi HE MOXKET OBITh CHSITA HIIH
usmenena. Heoo6szamenvno ona cooowenuti Order Cancel Request (F)/
OrderCancel/Replace Request (G)
39 OrdStatus o char '8' (OTKII0HEHA) Ykaszvi6aem na cmamyc 3aa6Kku Ha MOMeHmM NOIYUEHUs. OMKIOHEHHO20 3Anpoca
2’ (UcnomHeHa) Ha ee CHAmue.
‘4> (Casra) Ipumeuanue: eciu 6l NOIYYUIU OMKA3 CHAMb 3A6KY C YKA3AHUEM ee CINamycd
KaK CHAMOU ULU NOJHOCMbIO UCHOIHEHHOU, MO 3MO 2aPAHIMUPYem, Ymo 3as6Ka
HeakmueHa 6 s0pe Mmopeosou cucmemvl. Bvl moowceme nomyuums Execution
Report, yrkasvieaiowuii Ha QUHATbHBIE CMamyc 3dA6KU NO3X4ce MO0 OMKA3d,
00HAKO 8bl MOMHCEMe 6E30NACHO UCNONIB306AMb YKA3AHHYLIL 6 HeM CIAMYC 3a5A8KU
07151 YCKOpeHust 06pabomxu Ha gauieti CmopoHe
434 CxIRejResponseTo 0] char 'l' (3anpoc Ha cHsATHe 3asBkM | Tum 3ampoca, Ha KOTOPBIH JaHHOE COOOIIEHHUE SBIIAETCS OTBETOM.
OTKJIOHEH (Order Cancel
Request))
‘2’ (3ampoc Ha W3MEHEHHE
napamerpoB  3asBku) (Order
Cancel/Replace Request))
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526 SecondaryClOrdID H String 3HaveHHe MOJIsl COBIAJaeT CO 3HAYEHHEM COOTBETCTBYIOLIETO MOJISL B COOOIECHUN
Order Mass Cancel Request.
102 CxIRejReason H int ‘0’ (CommkoMm mo3mHO st | [IpuunHa OTKIOHEHHS 3aIpoca Ha CHSTHE 3asBKH.
CHATHS)

'l' (HeusBecTHas 3as1BKa)

‘3’ (B 0XXHJAHAN 3aMCHEI)

‘6’ (HyO6muxat 3ampoca
ClOrdID(11))

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

'99' (Ipyroe)

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

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

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

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




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

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

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

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

ITpumeyanue

ons 60 u 9412 ghopmupyiom 3naueHue 8pemery pecucmpayuy mpaH3aKyuu 60
6xo0HoU ouepedu siopa TKC. Ha nuxax akmueHoCmu polHKA 8pemMsi OXCUOAHUSL 8
ouepedu modxcem npesviutams 10 MurIUceKyHo.

9412

OrigTime

int

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

84

CxlQty

Qty

VYka3plBaeT Ha CHATHIA 00BEM 3asABKU ISl CIIydash aBTOMATHYECKOTO CHSTHSI
0CTaTKa YaCTHIHO MCIIOTHEHHOU 3asBKH MPH OTKA3€ €¢ U3MEHHUTh 1 BKIFOYCHHOM
¢mare CancelOrigOnReject. D10 moje MO3BONSIET y3HATh 00HEM CHUMAEMOM
3asBKH JIO TIOJYUICHHS COOOIICHHI O CAENKaX.

5979

RequestTime

UTCTimestamp

[Mone npucyrcrByer B coobmenusix Execution Report, Order Mass Cancel Report
umu Order Cancel Reject 11 oTBeTOB Ha BXoasmiue cooduienus tumna 35=D, G,
F, q. Comepxur 3HaueHHWe BPEMEHH IOJYYEHHS BXOMSLIErO COOOLICHUS IO
JIOKaNbHBIM uacam cepBepa FIX gateway B ¢opmare YYYYMMDD-
HH:MM:SS.sssss5SSS.

5800

FIFOViolationReaSon

int

0 — 8bI800 MpPUKA3a U3 oyepeou
FIFO no  HeonpedeneHHOU
npu4uHe

1 — 861800 NpuKasa u3 oyepeou
FIFO u3-3a oxudaHus omeema
Ha npedbidyujuli NpuKas.

YKasaHue Ha BblBOA, TOProBOro npukasa us ovyepean FIFO. NMprumeHMMo TONbKO
onA cepsuca FIFO MFIX TRADE.

NMpumeyanwue: ecam 3ampocsr New Order Single (D) mwm Order Cancel/ Replace
Request (G) unmu Order Cancel Request (F) mpuxomsT oT OJHOTO W TOTO e
SenderComplD B KOpOTKHiT IPOMEKYTOK BPEMEHH,

TO Ux 0b6paboTKa MPOMU3BOAMUTCA CMHXPOHHO Ha yyacTke FIX cepBep — Agpo
TOProBOW CUCTEMbI: MOC/AEeAYIOWMIA 3aNpoC HE MOXKET ObITb OTMNPAaB/IEH NOKA He
byaeT nonyvyeH OTBET HA NpeALecTBYOLWNUIN 3anpoc. MNocne nosyyeHUA oTBeTa
koga FIFO MFIX TRADE BcTaBUT BbiBeAEeHHbIN U3 odepeam FIFO npuKas B ovepesb
OTNpPaBKMW, @ B OTBETE Ha 334ePKaHHbIVN NpuKas byaer gobasneHo nose 5800=1.

<I'pymma «Trailer»>




4.1.10 Trade Capture Report (AE)

Cooobmenue Trade Capture Report (AE) cepsuca MFIX Trade mpemocrtaBisier uHGOpMALUIO O 3aKIFOUCHHUH MPEABAPUTEILHON CHEIKH C
poBaiiiepoM JIMKBUIHOCTH Ha GonmoBoM prike. CoobOmenus Trade Capture Report oTrpapiisitoTcsi aBTOMAaTHUECKU U HE TPEOYIOT MPEIBAPUTEIHHOTO
3ampoca coobmenrem Trade Capture Report Request.

[Tpu nmosyueHnn 3TOro COOOIECHHS MPOBaiiep JTMKBUIHOCTH MOKET OTIpaBUTh B 0TBeT coodmienue Trade Capture Report Ack (AR), B koTopom
HOATBEPAUTD CIACIKY WU OTKA3aThCsl OT 3aKIIFOUCHHUS CICNIKU. ECIIM B TeUueHHE YCTAaHOBICHHOTO B TOPTrOBOW CHCTEME BPEMEHHU OXHIAaHHS COOOIICHUE
Trade Capture Report Ack (AR) He Oyaet nosiy4eHo, To peABapuTelibHAs C/IENIKa Oy/IeT aBTOMAaTUYECKU OTKIIOHEHA.

ITons coobmenus Trade Capture Report (AE) onucans B Tabiuie 28.

L
=
E JonmycTtumble 3HAYEHHUS IIpumeuyanue
5
=

<Standard Message Header> (0] Tun coobmienus = '‘AE'

571 TradeReportID o String Vuukaneusiit unentudukarop coobuienus Trade Capture Report (AE).

150 ExecType o* char ‘T (IlpenBapurensrast | Tun ucmonuenust (Execution), urbopMmanus 0 KOTOPOM BKIFOYEHA B 3TO

Cnenka) coo0IIeHHE.

17 ExeclD o* String YHUKaJIbHBIA UACHTH(DHUKATOP CICIKH.

55 Symbol (0] String Tukep, wuaeHTHGUKATOp (HUHAHCOBOTO MHCTpyMEHTa. B  kauecTBe
naeHTuduKaropa (GUHAHCOBOTO HHCTPYMEHTa, IO KOTOPOMY 3aKJIIOYeHa
caenka, ucrons3yercs SECCODE*.

32 LastQty 0] Qty O0BeM CICIKH, BBIPAKCHHBIH B JIOTAX.
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31

54

37

11

336

625

LastPx

Side

OrderID

ClordID

Account

TradingSessionID

=> TradingSessionSublD

(0] Price
(0] char
H String
H String
H String
O* String
H String

'1' (TTokymnka)

'2' (Ilpomaxa)

‘OPEN’- meprox OTKpPBITHS
‘S’ — mepuoj ayKuuoHa
OTKPBITHS

‘NORM’ — HOpManbHBII
MIePHOJI TOPrOB

‘CLOS’ — mepuo/ 3aKpbITHS
‘CA’ - ayKIIMOH 3aKpBITHS
‘I’ - TUCKPETHBIN ayKIINOH
‘D’ - ayKnMoH KpyIHBIX
MAaKETOB (TOJIBKO JIIIS
(hOoHIOBOTO PHIHKA)

Llena cpmenky, 3a €OMHWIy HHCTPYMEHTa, B BAJIOTE HWHCTPYMEHTa MIH B
MPOIICHTaX OT HOMHHAIA (U151 QHHAHCOBBIX HHCTPYMEHTOB C (PUKCHPOBAHHBIM
JIOXOIOM).

Hampasnenue 3asBKku, HA OCHOBaHUHU KOTOPOM 3aKJII0OUEHA CHIENKa.

YHUKaTBHBIN HASHTH(PUKATOP KOTUPOBKH, TPHUCBOEHHOI B Toprosoii Cucteme
MOEX, Ha ocCHOBaHHH KOTOPOI1 3aKITIOYCHA CIIENKA.

VHUKaIBHBIA I10JIb30BATENbCKUN HICHTU(GHUKATOP 3asiBKH, yCTAaHOBJICHHBIN
TOPIyIOIIed OpraHM3allieil WM HHBECTOPOM, HMHTEPECHl KOTOPOro
HNpeACTaBIsIeT MocpeAHndecKas opraHusanus. CoAepKUT 3HAYEHHE IO
BROKERREF tab6mumst opaepos Toprosoit Cuctemer MOEX.

[Mpumeuanue: ClOrdID mMoxeT ObITh HEYHHKATBHBIM WITH COACPKATh 3HAUCHHE
‘N/A’, HanpuMmep, eciH I0JIb30BaTeNlb CO3/al 3asABKy HE Yepe3 MPHIOKCHUE
MFIX Transactional.

TOpFOBHﬁ CYECT, B CUCT KOTOPOI'O 3aKJIKOYCHA JaHHAA C/ACJIKA.

WneHTH(hUKATOpP TOProBOoH ceccur. B kadecTBe MACHTU(HKATOPA TOPrOBOM
ceccun ucmonb3yercs pexxum topros (SECBOARD).

[Tepuon Toprosoii ceccuu



‘E° - Toprm mo T1IcHE
ayKIMOHA 3aKPBITUS

<Standard Message Trailer> o

4.1.11 CoobweHue Trade Capture Report Ack (AR)
Cooomenne Trade Capture Report Ack MoxeT ObITh OTHPABJICHO MPOBANACPOM JIMKBHIHOCTH Ui MOATBEPIKICHHUS WJIM OTKa3a B IMOATBEPKICHHUU
MPEBAPUTEIILHON CICIKH 110 €T0 KOTHPOBKE.

Ecimu B TeyeHHe yCTaHOBJICHHOTO B TOPrOBOM CHUCTeMe BpeMeHH okumaanus coodOinenue Trade Capture Report Ack (AR) He Oyzaer mojydeHo, TO
npe/BapUTeIIbHAS C/ICNIKA Oy/IeT aBTOMAaTUYECKU OTKJIOHEHA.

B citydae mo6oii omubOku mpu o6padotke Trade Capture Report Ack nmpoBaiinepy JTMKBUAHOCTH HarpasiseTcs coobienue tuna 35=j Business
Message reject.

B CJIydac yClICUIHOTO UCIIOJTHCHUA TPAH3AKIIUU CTOPOHBI CACIIKU TTOJIYUA0T COO6H.I€HI/I$I tuna Execution Report C pE3yJIbTaTOM OIICpALINH.

JonycTtumble 3HAYEHHUS IIpumeuyanue

Tun coobmenus = 'AE'
String Unique identifier for the Trade Capture Report (AE)

<I'pymma «Header»>
571 TradeReportID

’

CocraBHoe nose. COCTOMT M3 ABYX YacTeit, pa3aenéHHbix cumsoaom ‘|’.

1. Homep caenkm
2. CropoHa: 1—Buy, 2 - Sell




939 TrdRptStatus Y int '0' - Accepted

'1' - Rejected
<I'pynna «Trailer»> o

5. CepBuc MFIX Trade Capture

Cepsuc MFIX Trade Capture ucnonb3yercs s nmonyuenus oruetoB Trade Capture Report (AE) o BceM cienkam, KOTOPbIC BUIUT JAaHHBIH
nonb3oBarenb (USERID) Toprosoit Cucrembr MOEX. B 3aBrHcHMOCTH OT IpaB JAOCTYIa MOJIb30BATENs, MOTyYaeMble CCIKH MOTYT BKJIIOYATh CAEIKU
Bceil pUpMBI MK CIIENKH HEKOTOpOTo Habopa Tpehaepos. [IpaBa nocryna ycranasnmmBatotcst anmuHucTparopamu Toprosoii Cucremsr MOEX.

Jlns ucnonb3oBanus cepBuca MFIX Trade Capture HeoOxommmo ycraHoBHTH FIX-ceccrio Ha COOTBETCTBYIOIIMH aapec W TOPT C
cootBercTBytonM TargetComplD. ITocie atoro cepsep cpasy e HauHeT mockuiaTh coodienus Trade Capture Report (AE) o BceM BUAUMBIM ClIEIIKaM
C MUHUMAIILHOU 3aJICPIKKOU.

3amMeuaHue: B HOBOM BEPCHUU CEPBUCOB KIIMEHTY HET HEOOXOJMMOCTH mockuiath coodenue Trade Capture Report Request.

Coo0bueHnsa oT cepBepa K KITMEHTY

5.1.1 Trading Session Status (h)

Coo6menue Trading Session Status (h) npemocrasnser uadopmarnio o craTyce MOAKIOYEHHs K KOHKpeTHOMY pbiHKy MOEX 1 oTmpasisercs
FIX xknuenty 6e3 3ampoca (unsolicited) B ciieyronux ciyqasx:

¢ Coenunenue FIX cepsepa ¢ Toprosoii cuctemoit MOEX ycranoBieHo

o Coenunenne FIX cepepa ¢ Toprosoii cucremoit MOEX 3aBepIiieHO KOPPEKTHO

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

o Toprosas cucrema MOEX nepesamyiiena/Bo300HOBIIEHA.

[Ipumeuanue: HeT HEOOXOTUMOCTH 0kHuaTh coobmenus 340=101 mpu momydyernu ycnemnoro coodmenus Logon. CooGmenust Trading session
Status ucnoabp3yroTCs TOIBKO MPU HETATUBHBIX CIIEHAPUSAX:
= [lomyuenue cooOuienust 340=103 o3nauaer, yTo BBl He Oynere mosydarh Execution Reports g0 Tex mop, moka He MpuIET
coobuienue 340=101
= Bce npuka3pl Ha MOCTAHOBKY/OTMEHY/U3MEHEHHUS 3asBKU OyJIyT OTBEPrHYTHl B MPOMEXKYTKE BPEMEHH MEXIY IMOJIyYeHHEM
coobmuienus 340=103 u coobmenus 340=101



= [lomyuenue coobmenuss 340=101 mocne coobmenus 340=103 o3Hauaer, 4to padorocmocobHocTh FIX cepBepa
BOCCTAaHOBJICHA.
[Tons coobmenus Trading Session Status (h) onmucanst B Tabmwuie 29.
Taomuua 258

IlOIIyCTI/IM])Ie SHAYCHUA HpnMeanne

)
=
=
=
=]
<
=

<I'pymnma «Header»> (0) Tun cooburenns = 'h'
336 | TradingSessionID (0] String Wnentuduxarop Topropoii ceccun. [lone conepxut naeHTu(HUKaTop poiHKA.
325  UnsolicitedIndicator H Boolean Y' (Ha) WuaukaTop, KOTOPBIA IOKAa3bIBAET, OTIPABISETCA JIH 3TO COOOIICHHE IO
3anpocy/moamnucke (B otBeT Ha Trading Session Status Request (g)) miu HeT.
340 | TradSesStatus (0] int ‘100’ (Topeosas cucmema | CraTyc TOpProBoii ceccuu. lcmomb3yercs IUisi TpPEAOCTAaBICHHS CTaTyca
nepe3anywena/s03061o61ena) MOKIIIOUYEHHS K KOHKpeTHOMY peIHKY MOEX.
‘101’ (Coedunenue ¢ MOEX
YCMAaHos1eHo)
‘102’  (Coedunenue ¢ MOEX
3A6EPUEHO KOPPEKMHO)
‘103’  (Coeounenue ¢ MOEX
3aeeputeno Hexoppexmuo) ‘104’
(Ilosmopnoe  coedunenue c
MOEX)
58 Text H String TekcToBasi CTpoka B CBOOOAHOM (opmare. MOXKET HCIOIb30BATHCS IS
KOMMEHTapHUEB, AOMOIHUTEILHOH HHPOPMAIIMY KaCAIOIIESHCs TTOJKITIOUCHHUS K
KOHKpeTHOMY phIHKY MOEX.
<I'pymma «Trailer»> (0]

51.2 Trade Capture Report (AE)

Cooomenne Trade Capture Report (AE) mpemocraBisier uHopmaruio o caenke. CooOmenust Trade Capture Report ortmpaBisroTcs
AaBTOMATHYECKH M HEe TPeOYIOT MpeABapUTeIbHOro 3ampoca coobuiennem Trade Capture Report Request.

B pexxume TOpros ¢ mpoBaiiiepaMy BHEITHEH JTUKBUIHOCTH CEPBUC MTYOIMKYET TOIBKO MOITBEPKACHHBIC CIICITKH.


file:///C:/Users/STRIKO~3/AppData/Local/Temp/7zO8DAFFA94/public_fix44_interface_in_russian_v_4_6.docx%23Таблица16
http://btobits.com/fixopaedia/fixdic44/message_Trade_Capture_Report_AE.html

ITons coobmenus Trade Capture Report (AE) onmcans! B Tabumuiie 30.
Tabnuna 269

<Standard Message Header> Tumn coobmenust = 'AE'

571 TradeReportID String VHukanbHbl naeHTHdHKaTOp coobiuenus Trade Capture Report (AE).

828 TrdType String '0' (OGBIYHAS cHETIKA) Tun cuenku.
‘2’ (Coenxa PEIIO c [JK)
‘22’ (Adpecnas coenxa);

‘53’ (Coenxa PEIIO);

‘101° (Komnencayuonnwiii)
‘102° (Texnuueckas coenxa
no  6o3epamy  AKMUBOS
PEIIO ¢ [IK);

‘F’ (Ilepesoo)

* Q0|0

829 TrdSubType V |int ‘1’ (l-as  4wactp cnenku | MaeHTnuKaTop, yTOUHSIOUMN THI CAEIKH.
PEIIO);

‘2’ (2-ag d4acTh CHENKHU
PEIIO);

‘3’ (PacueTHast ciaenka TO
nactpymenty CBOII);

*

‘4> (PacyerHas cpenka IIO
WHCTPYMEHTY OWBAaNFOTHAS
KOp3WHA);

‘5’ (Cpmenka 1o omnepanuu
PEIIO ¢ LIK);

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

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




‘8” (AmpecHas chenka 1o
onepaunu PEITO ¢ LIK);

‘9’ (IlepBast 4acTh aJAPECHOM
caenku no omneparuu PEITO

¢ LIK);
‘10’ (BTopas uacTb cHenku
no onepauuu PEITO c¢ I1K).
818 SecondaryTradeReportID H | String Howmep crenku PEITO.
150 ExecType O | char 'F' (Cnenka) Tun wucnonuenust (Execution), mHDOpMamus o KOTOPOM BKIIOUEHA B 3TO
* coo0IIeHue.
17 ExeclD O | String YHUKaIbHBIA HICHTH()UKATOP CIEIIKH.
*
570 PreviouslyReported O | Boolean ‘N'  (otwer He  ObUT | MHANKATOP, HHPOPMHUPYIONIHMI O TOM, OBIT JIM YK€ PAHBIIE OTIIPABICH OTYET O
MIPEIOCTABIIEH BTOpOM | JaHHOM CHEJIKE BTOPOM CTOPOHE.
CTOPOHE CICIKN)
<I'pymma «Instrument»> (0] Tukep, wuneHTugukatop (UHAHCOBOrO  HHCTpyMEHTa. B kauecTBe
uaeHTruKaropa GUHAHCOBOrO HHCTPYMEHTA, [0 KOTOPOMY 3aKJII0YEeHA CeIIKa,
ucnons3yercs SECCODE*.
<I'pynmna Financing Details > H HononaurensHas HHGOPMAIUS O CAEIKE.
<I'pymma «Yield Data»> H Jl0X0THOCTB IIEHHO OyMmarm.
711 | NoUnderlyings H | NumInGroup Konuuectso anemenTon B rpynmne <Underlying Instrument>
<I'pynmna Underlying Instrument> H JononuurensHas nHGopManus 0 GUHAHCOBOM HHCTPYMEHTE.
32 LastQty O | Qty OOBeM caenKky, BIpaKEHHbIH B JIOTaXx.
31 LastPx O | Price Ilena cpenku, 3a €AWHUIly WHCTPYMEHTa, B BalIOT€ WHCTPYMEHTa WIH B
MPOIIEHTaX OT HOMHUHaNA (i1 PUHAHCOBBIX HHCTPYMEHTOB C (DUKCHPOBAHHBIM
JIOXOJIOM).
1056 CalculatedCcyLastQty H | Amt KomnuuecTBo B ciienke, BRIPAXKEHHOE B €MHUIAX IEHHBIX Oymar. Beraucisercs
kak npomsseenne LastQty (32) * LotSize (koinuecTBO eMHUI] HHCTPYMEHTA B
OJTHOM JIOTE)
75 TradeDate O | LocalMktDate Hara 3akmouenus cuenku B [ TTTMMJ/] dopmare. Ecinm nata He onpeneneHa,

JaTOH 3aKIII0YEHUs CACIKU CYUTAeTCs TeKyllas 1aTa 10 MECTHOMY BPEMEHHU, Tae
MIPOXOJHIN TOPTH.




60

851

6636

63

TransactTime

LastLiquiditylnd

StipulationValue

SettlType

UTCTimestamp

int

char

String

'1' (0obasnsem
AIUKBUOHOCMb)

'2’ (3abupaem
AIUKBUOHOCMb)
Y’ (Ja)

‘N’ (Hem)

'l' (HamuuHsli pacyer);

‘2’ (Pacuer Ha criemyromun
JIeHb TIOCJIe  3aKJIFOYCHHUS
CIICIIKH) (TomBKO JUTST
BaJIOTHOTO PHIHKA);

‘3’ (Pacuér Ha BTOpOI ICHD
TIOCJIC 3aKIIFOUCHHUS CIEIIKH);
‘4> (Pacuer Ha TpeTHl JCHB
MIOCJIC 3aKJIFOUCHHUS CIIEITKH);
‘5’ (Pacuer Ha dYeTBEpTHIH
JIeHb TIOCJIE  3aKJIFOYCHHUS
CIICIIKH);

‘6 (bymymas Jata
pacdéToB);

‘Dx’ (Cpok morameHus,
BBIPAKCHHBIH KOJIIMYECTBOM
e (x));

‘Wx>  (Cpok moramenus,
BBIPQ)KEHHBI KOJIUYECTBOM
HeJels (X));

‘Mx>  (Cpok morameHus,
BBIPQKEHHBIH KOJMYECTBOM
MecseB (X));

BpeMsi 3akitoueHHsi CHCIKH C TOYHOCTBHIO /IO IEJbIX CEKyHA (eCiu OT4eT
OTHOCHTCSI K aJIpeCHBIM PEKUMaM TOPrOB 3[€Ch MOXET ObITh MpE/CTaBICHA
TOJIBKO JaTa).

3T1oT dnar NoKasbIBaeT, 3aK/OYeHa IN caesika no naccusHol (adding
liquidity) man no arpeccuBHow (taking liquidity) 3asBke. MpumeHMmo
TOJIbKO A1 COOOLEHNI O caenKax.

HUnouxamop Y’ ykazvigaem, umo coeixa 3aKnioueHa Ha OCHOGaHUU aticbepe-
3A56KU C NONOIHEHUEM ee BUOUMOU Yacmu

[TnarexxHbIN nepuos (Iepro]] pacueToB)



‘YX*  (Cpok

BBIpa)KCHHBIﬁ KOJTHYECCTBOM

net (x));

MTOTaIICHWSI,

64 SettIDate H | LocalMktDate Iata pacuetoB 1o cjenke, Bipakennas 8 [TTTMMJJI ¢popmare
5459 OptionSettI Type H | String Kon pacueroB TC MOEX
552 NoSides O | NumInGroup KomnmuecTBo 31eMeHTOB B rpyrme Sides.
54 => Side O | char '1' (Mokymka) Hampasnenue 3asiBki, Ha OCHOBAaHHH KOTOPO# 3aKITFOUCHA CHIEIKA.
‘2" (Mpomaxa)
37 => OrderlID H | String VYHHKanbHBI WAEHTU(UKATOpP 3asBKH, NpHcBOoeHHOH B Toproeoit Cucreme
MOEX, Ha 0CHOBaHHMHU KOTOPOH 3aKIIOUEHA CEIIKA.
11 => ClOrdID H | String VYHHKaNbHBI TOJIB30BATENILCKMHA WACHTU(HUKATOP 3asBKH, YCTAHOBJICHHBIN

TOPTYIOIIEeH OpraHU3aliel WM HHBECTOPOM, HHTEPECHl KOTOPOTO NPEACTaBIACT




nocpeannueckas opranuzanus. Cogepxutr 3Hadenune mnonss BROKERREF
Tabmups! oprepoB Toprosoit Cuctemsr MOEX.

[Mpumeuanune: ClOrdID mMoxkeT OBITh HEYHUKAIBHBIM HITH COICPKATh 3HAYCHHE
‘N/A’, HampuMep, ecild MOJB30BATENb CO3MAN 3asBKYy HE depe3 IPUIIOKCHHUE
MFIX Transactional.

526 => SecondaryCIlOrdID H | String Conepxut 3Hauenne nonst EXTREF tabmumier opmepos Toprosoit CucreMs
MOEX
=><I'pymma «Parties»> o CTOpOHBI CAENKH.
* Kak mpaBuio, rpymma coaepXuT nAeHTU(UKATOp GUPMBI, TIOJIB30BATENS U KOJT
KJIMEHTA (€CJI IPUMEHNM).
1 => Account H | String ToproBelii cyer, B cUeT KOTOPOTO 3aKIIFOUCHA JaHHAsS CIEITKA.
336 => TradingSessionID O | String Wnentudukartop TOproBoil ceccun. B kauectBe mueHTH(UKATOpa TOPrOBOH
* ceccun uctonb3yercs pexxum Topros (SECBOARD).
625 =>TradingSessionSubID O | String ‘OPEN’- nmepuon otkpeitust | [lepronx TOProBoii ceccuu, Koraa Obuia pa3MelieHa 3asiBKa.
* ‘S’ — — mepuo. ayKIIMOHA
OTKPBITHS
‘N’ — HOpMaJbHBIA IEpHOJ
TOProB
‘CLOS’ — nepuno 3akpbITHS
‘L’ - ayKIIMOH 3aKpBITHS
‘I’ - mucKpeTHBIN ayKINOH
‘D’ - ayKIIMOH KPyIHBIX
NaKeTOB (TOJBKO ISt
(hOHIOBOTO pPHIHKA)
‘E‘ - Topru 1o 1exHe
AyKIMOHA 3aKPBITHS
‘IPO’ — MIEPBUYHOEC
pasMernieHue
=><I'pynma «Commission Data»> H CymMapHasi KOMHCCUS 110 CIEJIKE.
381 =>GrossTradeAmt H | Amt O0BeM clieNku, BEIPaKEHHBIH B pyOIIsx.
159 =>AccruedInterestAmt H | Amt HaxoruieHHBI  KYNMOHHBIH J0XO0J JUIi KOHBEPTUPYEMBIX OOJIMralmi win

(MHAHCOBBIX HHCTPYMEHTOB C (HKCHPOBAHHBIM JOXOAOM (TOJNBKO ISt
(hOHIOBOTO PHIHKA).




119 =>SettICurrAmt H | Amt OOBeM cIenku M0 HOMHHAIY, BEIPAKCHHBIN B BaIIOTE HOMUHANA (TOJIBKO IS
(hOHIOBOTO PHIHKA).
920 =>EndAccruedinterestAmt H | Amt HaxoruleHHBIH KyNOHHBIM JIOXOJ Ha JaTy BbBIKyHa A KOHBEPTHPYEMBIX
obyuranuii Win (UHAHCOBBIX HHCTPYMEHTOB C (DUKCHPOBAHHBIM TOXOIOM
(TosBKO 11 (POHTOBOTO PHIHKA).
921 =>StartCash H | Amt CyMMa npuBIICUEHHBIX JEHEXKHBIX cpencTB 1o caenke PETIO Ha Tekyrnyro aaty.
922 =>EndCash H | Amt Cymwma BosBpara PETIO.
136 =>NoMiscFees H | NumInGroup KonuuectBo anmemenToB B rpyime MiscFees.
137 =>=>MiscFeeAmt Y | Amt 3HaueHre KoMuccHU 10 caenke. [Tone o6s3arensHoe, ecniu NoMiscFees (136)>
0.
139 =>=>MiscFeeType vV |int '4' (Komuccust Oupxu) Tun koMuccuu 110 caenke. [Tone o6s3atensHoe, eciin NoMiscFees (136)> 0.
98" (Komuccusa 3a kiupune)
99"  (Komuccua 3a mex.
docmyn)
162 =>SettlInstID H | String Hoenmugpuramop omuema na ucnoanenue
640 Price2 H | Price Llena emopoii wacmu PEIIO na damy ucnonnenus (moavko 0ias (oHO08020
DbIHKG).
44 Price H | Price Llena 3a edunuyy uncmpymenma
423 PriceType H |int Tun yenut
5155 InstitutionID H | String Hoenmugpurxamop pacuemnoti opeanuzayuu
5202 TradeThruTime H | char ‘C’ (Basexa 6 aykyuon | Tun cobvimus akmueayuu 3as16Ku (MOIbKO O 3aA6KU 8 AYKYUOH 3aKpblmusl)
3aKpbImus)
5440 ClearingStatus H | String CocmosiHue KIupuHeo8bix pacuemos no coeKe (moabko 0iisi GOHO08020 PLIHKA).
5934 ClearingRefNo H | String Vuuxanouoiti  udenmugpuxamop, npuceaueaemviii  KIUPUH2080U  CUCMEMOU
(monvko 015 poHO08020 PbIHKA).
6029 CurrencyCode H | String Koo samomwi, 6 komopoiu mopeyemcs L[B
7693 ClientAccID H | String Hoenmuguxamop pacuemnozo cuema ¢ HKI]
9580 ParentID H | String Hoenmupurayuonnvlii nomep eumpunnou coeixu 6 Topeosou Cucmeme 0nst
coenok PEIIO u eantommuvix SWAP coenox.
9938 ClearingHandlingType H | String Tun knupunea (movKo 051 POHO0B020 PLIHKA,).
10003 | OperationType H | int Tun onepayuu (moavko 051 POHO0B020 PLIHKA).
10104 | Pricel H | Price Lena nepeoit wacmu PEIIO na oamy ucnonnenus (moavko 01s (oHO08020

PpUIHKA).




10105 | CurrentRepoValue H | Amt Cymma PEIIO na mexywyio damy (monvko 075t (hoHO08020 PbIHKA).

10106 | CurrentRepoBackValue H | Amt Cymma PEIIO na 0amy ucnonuenus (moavko 0151 PoHO08020 PbIHKA).

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

10111 | TotalAmount H | Amt Obwas cymma K UCNOTHEHUIO, 8 OEHEHCHOM BbIPANMCEeHUU

10117 | LastCouponPaymentValue H | Amt Obvem KynoHHoU gbiniamsl (MOAbKo 0751 (POHO08020 PLIHKA).

10118 | LastCouponPaymentDate H | LocalMktDate Jlama nocneoneti KynoHHOU biniamvl (MOJLKO 0I5l POHO0B020 PbIHKA).

10119 | LastPrincipalPaymentValue H | Amt Buvinanamoel no ocrosnomy 0oa2y (moivko 0Jist YOHO08020 PLIHKA).

10120 | LastPrincipalPaymentDate H | LocalMktDate Jama nocnedmneit evinniamol no ocrnognomy 0oxzy. Jlama co Ows ROCIeOHUX
mopeog no 6ymazcam, éxodsawum & obecneuenue coeaxu PEIIO (moavko 0ns
¢onoogozo pvinka).

10121 | ExpectedDiscount H | Price Odicudaemast 6enuduHa OUCKOHMA NOCILE GbINIAMbL KOMIEHCAYUOHHO20 63HOCA
(monvbKo 015l hoHO0B020 PHIHKA).

10122 | ExpectedQty H | Qty Odicudaemoe KOIUYECmMe0 J10MOG NOC/e GbINIAMbl KOMHNEHCAYUOHHO20 83HOCA
(monvko 015 poHO08020 pbIHKA).

10123 | ExpectedRepoValue H | Amt Ooxcuoaeman cymma PEIIO  mna mekywylo oamy nocie  Gulniamul
KOMNEHCAYUOHHO20 83HOCA (MOAbKO 01 hOHO0B020 PLIHKA).

10124 | ExpectedRepoBackValue H | Amt Ooicuoaemas  cymma PEIIO ma Oamy ucnoamenus nocie 8bINIambl
KOMNEHCAYUOHHO20 83HOCA (MOAbKO 015 POHO0B020 PLIHKA).

10125 | ExpectedReturnValue H | Amt Oscuoaemasn cymma eozépama PEIIO nocne evinnamel KOMHEHCAYUOHHO2O
83HOCA (MOABLKO 0711 POHO0B020 PLIHKA).

10126 | PreciseBalance H | Qty Konuuecmso yennvix bymaz Kk UCNOIHEHUO NO cOelKke (MoabKo 08 (POHO08020
PpUIHKa).

<Standard Message Trailer> (¢}

6. CepBuc MFIX Drop Copy

Execution Report (8)

Coobmenne Execution Report (8) ucmonb3yercst amst nepeaadn uHbopManuu Gupme 000 BCexX 3asBKax U CACIKAaX B COOTBETCTBHU C MPaBaMU
nons3oBarens (USERID), ucnons3yemoro st noakiaroueHusi. OOBIMHO JaHHBIA CEPBUC UCTIONb3YETCs Ui Bcel (UPMBI, YTO TpeOyeT MOAKIIOYSHHUs



MOJIb30BaTEeJIeM, IMEIOIINM IpaBa AocTyna Ynpasiusiomiero ¢upmel B Toprosoit Cucreme MOEX. Jlns crienuaibHbIX IPUMEHEHH IPpaBa MOJIb30BaTeNs

MOTYT OBITh OTPaHUYEHBI IPYTIION TPEHIEPOB.

3ameuanue:

. BbIxoaHOU Tpadduk cepsuca MFIX Drop Copy orpanuuen uis npeaoTBpallieHus: IEPErpy3KH CETEBbIX KaHAIOB OOJIBIIMM KOJIHYECTBOM
coobmienuii. He cienyer oxunate cBepXMajoi 3aJIepKKU B JIOCTaBKE COOOIICHUN OT JAaHHOTO cepBUCAa. B HOpManbHBIX YCIOBHSX 3a/epiKKa
cocrapisieT MmeHee 100 MUIITMCeKyH/I.

. Drop Copy He nocTaBiseT OTYETHI Ui OTMEHHBIX COOOIICHUH KOTOPbIE HE MEHSIOT CIIMCOK 3asBOK B paMKax 00JIACTH BUJMMOCTH

ITosst coobrmenust Execution Report (8) onucanst B Tabnuie 30.
Tabauua 30

Hannune

IMose ):[Ol'[yCTI/IMbIe SHAYCHUSA HpuMeqalme
(=2
(3]
|_

<Ipymma «Header»>

Tun coobOmenust = '8'

37

oo

OrderID String Wnentudukarop 3asBkM, npucBauBaeMbiii Toproeoit Cucremoit

MOEX. YHuKaieH BO BCei HCTOPHH PHIHKA.

526

SecondaryClOrdID

I

String TTone 3amomusercsa 3HadenneM mojii EXTREF u3 tabmm MOEX u
COBIIAZ[AET CO 3HAYCHHUEM, YKa3aHHBIM IIPH IIOCTAHOBKE 3asIBKH.

11

ClOrdID O | String VaukanpHslii (B TeueHme OHA st gaHHOro  SenderComplD)
MOJIb30BATSIIbCKAN  MICHTH(GUKATOD 3asBKU, (MOJEe 3amOJHACTCS
sgaueHueM mnoiis EXTREF w3 tabmun MOEX u coBmagaer co
3HAUCHUEM, YKa3aHHbBIM IIPU IOCTaHOBKE 3asBKU) MM UACHTU(DUKATOD
sanpoca Ha charue 3aseku (Order Cancel Request (F)), ecau
Execution Report oTmpasisieTcs B OTBET Ha HETO.

Ipumeuanune: ClOrdID moxeT ObITh HEYHHKAIBHBIM HJIA COIEPIKATh
snauenne ‘N/A’, HampuMep, €CiiM TI0JIh30BATENb CO3[dajl 3asBKy HE
gepe3 mpmwioxkenne MFIX Transactional.

41

OrigClOrdID H | String Ionb30BaTENBCKHI  HACHTH(GHUKATOP 3asBKH, WCIOIB3YETCS MPH
cHSTHH 3asBKU. O0s3aTeIbHOE, €CIH 3TO COOOIICHHE OTMPABIAETCS B



http://btobits.com/fixopaedia/fixdic44/message_Order_Cancel_Request_F.html
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JonycTtumble 3HAYEHHUSA

IMpumeuanue

OTBET Ha 3aIllpoCc O CHITUH 3asBKU OT mojb3oBaTens (Order Cancel
Request (F)).

<['pymma «Parties»> H Croponsl 3asBku. ['pymma obs3arenpHas, ecmu ExecType (150) me
sBisieTcs ogHuM U3 (‘0° (Pasmemenue), ‘6’ (PaccmaTpuBaetcs cHATHE),
‘8’ (OtknoHEHMHE)).
Kak mnpaBuno, rpymnma coaepXut uiaeHTH(GUKATOp (DUPMBI U KOA
KITCHTA (ECIIH IPUMCHUM).
17 ExeclD (0] String VYHUKaIBbHBIA HICHTU(GUKATOP OTYeTa 00 MCIOJHCHUU 3asiBKU
(Execution Report).
3ameuaHue: Uil CHENIOK 3Ha4€HHE MJaHHOro mnois (opMHUpYeTcs
crepyronuM obpazom: <MOEX ORDERNO> | <B/S direction> |
<Trade Time in HHMMSS format at Moscow time>. ITpu sTom <B/S
direction> u <Trade Time in HHMMSS format at Moscow time>
COBIIQJAIOT CO 3HAYCHHSAMH B €XCEIHEBHOM OTYETe MO ClHEJKaM,
npucsraeMom MOEX B xoHIIE IHS.
150 ExecType (0] char '0" (Pa3memeHue) Tun otyeTa 00 UCTIONHEHUH 3asiBKU, KOTOPHINA OTMCHIBAET HA3HAUCHHE
'4' (Custue) oTueTa.
'5' (U3MeHEeHO) Coobmenne Execution Report (8) o npensapurensHoii caenke (150=L)
'6' (PaccmaTpuBaeTcs CHSITHE) MOJTy4aeT TOJIbKO OTIPABUTENb 3asBKH.
'8' (OTKIIOHEeHHE HEKOPPEKTHOM OTnpaBuTeh KOTUPOBKU HPH 3aKITIOUECHUH [IPEABAPUTEILHOM CSTKU
3asBKH) nosry4aet coobuienne Trade Capture Report (AE).
'F' (Cnenxa) Coobmenus Execution Report (8) o6 orMeHe mnpenBapUTeIbHON
‘L’ (Ilpedsapumenvhas coenxa) cnenku (150=H) mony4aror 06e ee CTOPOHEI.
‘H’ (Ommena npeosapumenvhot TIpu noATBEPX K ICHUH TIPEIBAPUTENBLHOM cliesiku cooberus Execution
coenxu) Report (8) (150=F) nomyuaror 06e CTOPOHBI CACIKH.
39 OrdStatus O | char '0' (HoBast/ AKTHBHAsT) Tekymmii cTaTyc 3asiBKH.

'l' (YacTUYHO WCTIOTHEHA)
2! (UcnionHeHa)
'4' (Ormenena/Cusra)
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JonycTtumble 3HAYEHHUSA

‘6’ (PaccmatpuBaercs
OTMEHa/CHATHE)

'8' (OTKIIOHEHA)

‘9’ (OxupmaeT HaCTYIUICHHS

IMpumeuanue

COOBITHS)
636 WorkinglIndicator H | Boolean ‘N’ (He aktuBHast) WHaukaTop, KOTOPBIA IMOKa3bIBAET, AKTHBHPOBAHA JIM Ha JIaHHBIA
‘Y’ (AxTuBHAs) MOMEHT 3asBKa. Vcmomp3yercss TOJIBKO UI 3asBOK co crarycoM '0'
(HoBasi/AxTHBHas1), y KOTOPBIX 3a[aHO BpeMs aKTHBAIIUH B TIOJC
EffectiveTime (168).
378 ExecRestatementReason | H int 97" (Ommena FOK sasnexu, komopas | [lpuunHa CHATHs 3asABKH, HCIIOJB3YeTCs, €CIM 3asBKa ObLIa CHATA
He Modicem Oblmb UCNOTIHEHA Toprosoii cuCTEMOM.
HeMeONleHHO),
'98" (Ommena 3aa6Ku 6 Konye
MOP20680U ceccuu U 3as6Ku,
KOMOpas Npugooum K 3aKuo4eHuio
KpOCC - COenKL);
‘100’ (cusma no COD (Cancel on
disconnect )
1 Account O* | String ToproBelii cueT, B CUET KOTOPOTO TIOJJaHa 3asABKa.
64 SettlDate H* | LocalMktDate Hara pacuetoB, BeipaxkeHHas B [TTTMMJJ] ¢opmare (s
(hOHIIOBOTO M BATIFOTHOTO PHIHKOB).
<I'pymma «Instrument»> (0] Tukep, wuaeHTUGHUKATOpP (UHAHCOBOrO HMHCTPYMEHTA. B KaudecTBe
uaeHtupukaropa  (QUHAHCOBOIO  WHCTPYMEHTa  HCIOJB3YeTCs
SECCODE™.
54 Side O | char '1' ([oxynka) Hampasnenue 3asBKH.
'2' ([Tpomaxa B cnywae cpenku 1O CBON HHCTPYMEHTY (BAJIFOTHBIH DPBIHOK),
HalpaBlICHUE YKa3bIBaeTCS MO CHOT CHAeNKe ¢ Ooyiee MO3IHEH
pacyeTHOH 1aTOM.
<I'pymma «Order Qty Data»> H O0beM 3asiBKH, BRIPQKCHHBIN B JIOTaX.
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40 OrdType H | char 'l" (PeiHOYHAs) Ty 3asiBKH.
2" (JInmutHast)
'W' (ITo cpenHeB3BeIIEHHOI [IEHE)
(w1 GOHIOBOTO M BATIOTHOTO
PBIHKOB)
423 PriceType H |int '1" (B mpoleHTaX OT HOMHHAJIA) THII TIEHBI 3a5BKH.
(TombKko It HOHIOBOTO PHIHKA)
'2' (3a exuHMILY LIEHHOH Oymaru)
'9' (JIoxomHOCTB) (TOJIBKO ISt
(OHIOBOTO PHIHKA)
44 Price v Price Ilena 3asiBKH, WCHONB3YETCS UL JIAMHUTHOH 3asBKU. OOs3aTeIbHO,
€CIIH 331aHO B 3asIBKE.
59 TimelnForce H char '0" (IeficTBUTEIbHA B TCUCHHH JTHS ) Bpems neiicTBus 3asBKHM, OIPENENseT, KaK IONrO 3asBKa SBISCTCS
'3' (HemeaneHHO UM OTKJIOHUTB) neiicrButensHOR. OTCYTCTBHE 3TOTO MO HMHTEPIPETHPYETCS, Kak
'4' (McnoTHUTH W OTKIIOHHTD ) «JleficTBUTEIbHA B TE€UEHHUE JTHS».
'"7' (ITo weHe 3aKkpbITHA) (11
(OH/IOBOTO PHIHKA)
18182 | LiquidityType H Char ‘E’ — komuposxa TuI TUKBUTHOCTH: 3asBKa WIH KOTUPOBKA (TOJIBKO (DOHIOBBIN PHIHOK)
‘I’ — monvko 6nympennuss
JIUKBUOHOCTD
168 EffectiveTime H | UTCTimestamp BpeMst akTUBaImu 3asiBKU (TOJBKO JUIs (JOHIOBOTO PHIHKA).
528 OrderCapacity H | char 'P' (IMpunmunan/I'nasa) JesTensHOCT,  (UPMBI, pa3MecTHBIICH 3asBKy. KomOuHarms:
OrderCapacity (528) = 'P' u OrderRestrictions (529) ='5' ucnions3yercs
s ompenereHus: 3asgBKM MapkeT Meilkepa WM CIenUalucTa IIo
LEHHBIM Oymaram (Juist ()OHJIOBOTO PHIHKA).
529 OrderRestrictions H | MultipleValueString | 'S' ([lefictBoBaTh Kak MapkeT- Orpanuuenuss 1m0  3asBke.  MoxeT  cojepkaTb  Habop

MeHKep MM KaK CHEeNUATHCT 110
LIEHHBIM OyMaram)

OTPaHUYCHUH/MHCTPYKIMHA, pa3aelieHHbIX mnpobenom. KomOuHamms:
OrderCapacity (528) = 'P' u OrderRestrictions (529) = '5' ucnions3yercs
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IMpumeuanue

JUIsl OmpeneNieHus: 3asBKH MapkeT MeliKepa WM CIElHajucTa Mo
LIEHHBIM OyMmaram (Juist )OHIOBOTO PHIHKA).

32 LastQty Yy | Qty OObeM 3asiBKH, BBIPOKCHHBIA B JIOTaX, MPOJAHHBIA/KYIUICHHBIA B
paMkKax »J3TOH (mociemHel) cHETKM 10 [aHHOM 3asBke. [lome
obs3arensHOE, ecu ExecType (150) = 'F' (Crenka).

31 LastPx vy Price Ilena or1oit (mOcCiemHEW) CHENKH 1O JaHHOW 3asBke. [lose
o0s3atensHOE, eciau ExecType (150) = 'F' (Crenka).

336 TradingSessionID O* | String Unentudukatop TOProBoit ceccuu. B kauecTBe wuIACHTH(PHKATOpA
TOProBOi ceccun ucnoab3yercs pexum Topros (SECBOARD).

625 TradingSessionSublD H | String ‘OPEN’- mmepros OTKpBITHS Iepron TOproBoii ceccruu, Koraa OplIa pa3MelieHa 3asBKa.

‘S’ — meprox ayKIIMOHA OTKPBITHS
‘NORM’ — HOpMaJIbHBIH IEPUOL
TOProB

‘CLOS’ — mepuo 3aKphITHS
‘FCLOS’ — punanbHbIN TIEPHO/T
3aKPBITHA

‘CA’ - ayKIIMOH 3aKPBITHS

‘I’ - muCKpeTHBII ayKIHOH

‘D’ - ayKIIMOH KPYITHBIX ITAKETOB
(TosbKO /17151 (POHITOBOTO PHIHKA)
‘E‘ - Topru mo 1eHe ayKmuoHa
3aKPBITHS

‘IPO’ — mepBu4HOE pa3menieHne

151 LeavesQty 0] Qty Hewucnosnrennas gacts 3assku. Eciu OrdStatus (39) = ‘4°, ‘6 win ‘8’

(T.e. 3asBKa OoJiee HE aKTUBHA WJIM OXHIAeT CHATHE), To LeavesQty =
0, nnaue LeavesQty = OrderQty — CumQty- PreMatchedCumQty.

B ciyuae cenok 1o CBOI HHCTPYMEHTY (BaJFOTHBIA PBHIHOK) CO CIOT
nosiem Symbol (55), LeavesQty = “0”.



http://btobits.com/fixopaedia/fixdic44/tag_32_LastQty.html
http://btobits.com/fixopaedia/fixdic44/data_types.html#{Qty}
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14 CumQty O | Qty HcnonnenHass 4acTh 3asBKH. Ecnu 3asBKa OXWAAET CHSTHE, T.C.
OrdStatus (39) = ‘6’, o CumQty = 0.
18181 | PreMatchedCumQty H | Qty o0mmii 00BEM CHENOK, OKHIAOIINX TOATBEPXKICHHUS MPOBaiaepoM
JUKBUIHOCTH (TOJIBKO (DOHIOBBIN PHIHOK)
6 AvgPx (0] Price CpenHeB3BelIeHHAs IIeHa CIeIOK 1o 3asBke. Beerna ‘0’ mt MOEX.
60 TransactTime ¥* | UTCTimestamp Bpems peeucmpayuu unu cHamusi 3a56Ku, uiu 6pemsi 3aKI0O4eHUs!
coenku no 3asexe. Obszamenvhoe, eciu ExecType (150) sersemcs
oonum uz (‘F’, 4")".
Tlons 60 u 9412 ghopmupyrom 3nauenue epemenu Havaia oopabomxu
mopeosozo npuxasa sopom TC. [Ipu naruuuu ouepedu Ha obpabomxy
Ha 6xo0e A0pa 8pems OHCUOAHUS 8 o4epedu OyOem YYumvl8amocs 6
BHAYEHUU BPEMEHU PeUCPayUl 3anpocd.
9412 | OrigTime H | int Bpems mpanzaxyuu 6 MUKpocekyHOax Kaxk YKA3aHO 6 MOp2060U
cucmenme. Jlannoe 3Hauenue cnedyem npubagumov K 3HaveHuio ¢ 60-m
none 015 NONYYEHUsl GPEMEHU MPAH3AKYUU ¢ MUKPOCEKYHOHOU
MOYHOCMBIO.
5155 | InstitutionID H | String Hoenmugpuxamop pacuemmnot opeanuzayuu
5202 | TradeThruTime H char ‘C’ (Baaska 6 aykyuon 3axkpvimuis) Tun cobvimusa axmusayuu 3as6Ku (MOIbKO OAsl 3asA6KU 8 AYKYuoH
3aKpbImus)
6029 | CurrencyCode H | String Koo samiomel, 6 xomopoit mopayemcs L{B
6636 | StipulationValue H | char Y’ (Ha) Hnouxamop Y’ ykasvigaem, umo coeika 3aKka04eHd Hd OCHOBAHUU
‘N’ (Hem) aiicoepe-3aa6Ku

7695 | CoverlD H char Y’ (da) Ipusnax 610KUPOBKU GUHAHCOB02O UHCPYMEHMA HA CHEeYUATbHOM
‘N’(Hem) cueme Ha epems onepayuu PEIIO

7693 | ClientAccID H | String Hoenmugpuxamop pacuemnozo cuema ¢ HKI]

9173 | TradelssueDate H LocalMktDate Jlama 3axmouenus coenxku




JonycTtumble 3HAYEHHUSA

IMpumeuanue

-
=
T

9945 | OrigOrderID H | String Vkasvieaem |D usmenennoit 3asexu. Ucnonwzyemes 6 omgeem na Order
Cancel/Replace Request (G).

Ipumeuanue: npu 3amene 3as6Ku el NPUCEAUBAENICSL HOBBLI OUPIICEBOT
nomep OrderlD (37). B none 9945 yxasvieaemcs 6upoicesoit Homep
3A56KU, CHAMOU NPU GLINOIHEHUU USMEHEHUSL.

9580 | ParentlD H String s coenox PEIIO u sanomuvix SWAP coenok: udenmughuxayuonmwiii
Homep eumpunHol coenku 6 Topzosoti Cucmeme
i noomeepocoenHoll  cOelku no  KOMuposke  nposauoepa
JUKBUOHOCIU.  UOCHMUDUKAYUOHHBIL — HOMED  Nped8apumenbHOU
coenku 6 Topeosoiu Cucmeme

<I'pymma «Commission Data»> H CyMMapHast KOMHCCHS 10 CIEIIKE, KOTOpasi OblIa 3aKJII0UeHa Ha OCHOBE
IAHHOM 3aSBKH.

<I'pymma «Yield Data»> H JIOXOIHOCTB II0 CHIETKE.

159 AccruedInterestAmt H | Amt HakomuieHHBIN KyHNOHHBIH JOXOA IO CHENKE I KOHBEPTHPYEMBIX
obnuranuii i (UHAHCOBBIX HHCTPYMEHTOB C (DMKCHPOBAHHBIM
JI0X0I0M (TOJIBKO [Tt (POHIOBOTO PHIHKA).

119 SettlCurrAmt H Amt OOBeM cHenKW 10 HOMUHATY, BBIP2KEHHBIH B BaliOTe HOMHHAJIA
(TosbKO 715t (POHAOBOTO PHIHKA).

58 Text H | String TekcroBas crpoka B cBoOogHOM (opmare. Mcmomb3yercs mist
JIeTAIN3alMd  [PUYMHBL OTKJIOHEHUs 3arpoca TEKyIero craryca
3asBKH WM Pa3MEIICHUSI 3asBKH.

136 NoMuiscFees H | NumInGroup KonmaectBo anemenToB B rpymmne MiscFees

137 =>MiscFeeAmt v Amt 3HaueHHe KOMHUCCHHM [0 chenke. Iloie o00s3aTenbHOE, €Cln
NoMuiscFees (136)> 0

139 =>MiscFeeType Y |int '4' (Komuccuns GUpIKi) Tun komuccuu o cieike. Ilone obs3atensHoe, eciiu NoMiscFees

98" (Komuccus 3a knupune) (136)>0
'99" (Komuccus 3a mex. docmyn)
<Ipynna «TrdRegTimestamps»> | H Bpems pecucmpayuu 3asexu na MOEX.
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1090 | MaxPricelLevels H | int 1 (I1o oonoti yene) Makcumanvroe KOAUUECMB0 YEHOBbIX YPOSHEl OJisl COCLOK N0 MOl
3asie6Ke.
851 LastLiquiditylnd H | int '1" (0o6aensem nuxkeudHocme) 3TOT ¢nar NoKasblBaeT, 3aK/Al0YeHa NN CAeNKa MO NacCUMBHOWM
(adding liquidity) nau no arpeccusHolt (taking liquidity) 3anBske.
'2’ (3abupaem AuK8UOHoOCMb) .
MPUMEHMMO TONBKO ANSA COOBLLEHMI O CAEBNKAX.
9947 | OrdCancelReason H | String Ko, npuumHbl cHATUA 3aaBKM. Cm. Tabavua KoAoOB NPUYMHbI
OTMEHbI 3aABKM
<I'pynmna «Trailer»> o




7. MpunoxeHue

7.1 Tabnuua KogoB NPUYUHbI OTMEHbI 3asBKU

3HaueHue

00
01
02
03
04
05
06
07
08
09
10
11
12
13
14
15
16
17
18
19
20

Omnucanue

ITo mpaBunam Topros

[To orpann4eHuIo IEHOBOTO KOPUI0pa

3asiBKa CO CKPBITHIM KOJIMYECTBOM

PriHouHas 3asBka

PriHOYHAas 3asBKa € LIEHOM

CHATO OnEpaToOpoOM CUCTEMBI UIIH MaKJIEPOM

CHATO 110 IpaBUJIaM TOPTrOB ayKIIMOHA 110 [IEHE ayKI[MOHA 3aKPbITUS
CHsATO pu OIIOKUPOBKE JEMO3UTAPHOTO CUETA

CHsTHE HEMOITBEPKACHHBIX aJPECHBIX 3asBOK

CHsTHE HENMOATBEPKACHHBIX IEPEBOIOB

CHsTHE 3a8BOK OT BHEIIHUX CUCTEM

CHsTHE 3a8BOK OXKUAIONINX COOBITHS aKTUBAIIIH

CHsTHE 3a8BOK OKUJAIOIIMX BPEMEHU aKTUBAIIUU

CHsaTHe 3a9BOK MPU OJOKHUPOBKE PHIHKA

CHsTHE 3aBOK MPU OJIOKUPOBKE PEKUMa TOPTOB

CHsTHe 3a8BOK IPU U3MEHEHUH TUIIA TOPIOB HA PEKUME TOPrOB
CHsTHE 3a8BOK MPH OJOKHPOBKE (DMHAHCOBOTO HHCTPYMEHTA
CHsTHE 3a8BOK IPH U3MEHEHUHU TUTIA TOPTOB MO0 (PMHAHCOBOMY HHCTPYMEHTY
CHSATO pyu NPOBEACHUH MTPOLIEAYPHI APOITHOTO YPEryIUPOBaAHUS
CHATO 17151 IPOBEJICHUS MPOLIEAYPhl pAHHUX PAacUETOB

CHSITO TIpU MPEKPAIICHUH TOPTOBBIX OIMEpaIiii Mo pacYETHOMY KOy



21
22
23
24
25
26
27
28
29
30
31
32
33
34
35
36
37
38
39
40
41

CHATO npu IpOBEPKE €IUHOTO JINMHUTA

CHSATO 1O COOBITHIO "CHSTH 3asBKH"

CHsTO 1IpU IPOBEPKE HA KPOCC-CCIKY

CHSATO MO OrpaHUYEHUIO Ha CAENKY MapKeT-MeKkepoM

CHSATO MO HEOCTATOYHOCTH OOecTieueHus (MpU aKTUBAIUH )

CusiTHe 3a1BOK IIpU OJIOKUPOBKE (HUPMBI

CHsATHe 3a8BOK P OJIOKUPOBKE MOJIB30BATEIS

Cusarue 3aaBok 1pu OnokupoBke TKC

CHsiTHE 3aIBOK IIPU OJIOKHPOBKE TPYMITE (PMHAHCOBBIX HHCTPYMEHTOB

OO6beM pHIHOYHOM 3asBKM MEHEE OJJHOTO JI0Ta

CHsiTHE 3aIBOK IIPU 3aIIPETe TOPTOBBIX OMEPAIUi UTS MOJIb30BATENS

CHsATHE 3a8BKU HEIOMYCTUMOTO IEPHOJIa TOPTOB

CHsATHE 3a8BOK IPH OJOKHPOBKE KOJa KIUEHTA

CHsTHE TAaCCUBHOM 3asiBKH IPH MPOBEPKE HA KPOCC-CACTKY

[IpeBbllIeHHE OTPAHUYEHNUS arPECCUBHOCTH PHIHOYHON 3asBKH

CHsTHE aKTUBHBIX KOTUPOBOK 10 BPEMEHN OKOHYAHUSI TOPTOBOM CECCHU

CHsATO IJ1s1 PEAOTBPAIICHHUS CIEIKH MEXKTy KOTHPOBKOW U 3asIBKOH ¢ BHYTPEHHEH JTMKBUIHOCTHIO
CHsiTa nosaBaemMasi KOTUPOBKA B cIydae MEpeceueHus [IEHOBBIX YPOBHEW C aKTUBHOM 3asiBKOM
CHsTHE 110 UCTEUECHUH BPEMEHU MOATBEPKICHHS IPOBaii1epoM JTMKBUIHOCTH
CHsTO TIpOBaIepOM JTUKBUIHOCTH

CHsTHE IO MPUYMHE HEXBATKU 0OeCTIeUeHus s 3asiBKU IpoBaiiiepa JIMKBUIHOCTH



7.2 Oco06GeHHOCTM 3aKNYEHUA CAENOK B peXXume TOProB C NnpoBangepamMmm BHELWWHEN NIMKBUOHOCTHU

Ha pucyHke nokasaH obmeH FIX coobuieHnamu, HeOBXOoMMbIN ONA 3aKAOHMEHUA M NOATBEPXKAEHMA MNPeLBAapUTENbHOM CAENKM MO KOTUPOBKE NpoBalaepa
JNIMKBUAHOCTW.

TRADING
provIDER

New Order - Single

Liquidity Type(18182)=E
OrderQty(38)=50
OrderSide(54)=1 (Sell)

Send transaction

Accepted .

Mew marketdata entry xecution Report

New Order - Single

OrderQty(38)=50 Execution Report
Liquidity Type(18182)="" OrdStatus(38)=0 (Vew)
OrderSide(54)=1 (Buy) Send transaction OrderQty=>50
I LiquidityType(18182)=E
. OrderID=367
Ofg;f;tﬂ:r(';s‘;gﬂm ) Accepted PreMatche dCumQty(18181)=0
OrderQty=100
= LiguidityTepe

OrderID=245
PreMatchedCumQty(18181)=0

Matched
Execution Report Trade Capture Report (AE)
OrderID(37)=245 Collateral Trade capture Report (AE)
ExecType (150)=L ek fon TradeReportID (571)=789]S|
OrderStatus (39)=1 ¢ ec.d or PreMatchedCumQty(18181)=50
ExecID(17)=789|B| provider N
PreMatchedCumQty(18181)=50 Decision

to confirm trade

TrdRptStatus(939)=Y
Trade Capture Report Ack (AR) TradeReportID(571)=789]| 5|

Execution Report Execution Report

OrderID(37)=245 OrderID(37)=367
ExecType (150)=F ExecType (150)=F

OrderStatus(39)=1 OrderStatus(39)=2
CumQty(14)=50 CumQty(14)=50
LeavesQty(151)=50 LeavesQty(151)=0
PreMatchedCumQty(18181)=0| PreMatchedCumQty(18181)=0

ParentID(9580)=789 ParentID(9580)=789



MocnepoBaTtenbHOCTb LLATOB:

1. MNpoBaigep AnMKBUAHOCTU oTnpasaseT coobueHre New Order Single (D) ¢ npusHakom BHewHel ankeuaHocTy LiquidityType (18182) =E
FIX cepBep oTnpasaseT oTBeTHOe cooblieHne o pernctpaumm Kotmposku ¢ OrderlD=367
YYacTHMK TOProB OTMPABAAET BCTPEYHYIO 3afBKY, AJ/11 KOTOPOW paspeLlaeTca 3aK/lYeHMe CAENOK C KOTUPOBKaMW MPOBalAepoB JIMKBUAHOCTM (none
LiquidityType oTcyTcTBYET UM MmeeT 3HauyeHne <SPACE>)
FIX cepBep oTnpasnaeT oTBeTHOe coobuieHne o pernctpaumm 3aasku ¢ OrderlD=245
5. 3akntoyaertcA npeaBapuTenbHaa caesnka:
a. [Mposaliaepy NMMKBMAHOCTM oTNpasaseTca coobuleHne Trade Capture Report (AE) c ykazaHMemM napameTpoB NpeaBapuUTeibHOM CAeNKU
b. YyacTHUKy Topros otnpasaseTca coobuieHne Execution Report (8) ¢ ykasaHmem ExecType(150)=L 1 napameTpamun npesBapuTeibHON CAEeNKN
6. [MMpoBaligep NMKBUAHOCTM OTnNpasaseT coobuieHne Tuna Trade Capture Report Ack (AR), B KOTOPOM yKasblBaeT HOMeEpP MpPesBapUTENbHOM CAENKM U ee
noarsepxaeHue
7. FIX cepBep oTnpasaseT o6emm cTopoHam caenku coobuieHnn Execution Report (8) c ykasaHnem ExecType(150)=F n napameTpamu caenku.

Ecnun Ha ware 6 OTNPaBAAETCA OTKa3 NoATBePAUTb NPEABAPUTE/IbBHYIO CAENKY, NN NCTEKAET MHTEPBA/ OXKNAAHUNA NOATBEPKAEHNA COENKHU, TO FIX cepsep:

o OTnpaBnaeT CTopoHe 3asaBKKU coobueHune Execution Report (8) c¢ ykasaHuMem ExecType(150)=H u yBenmyeHvem 3HauyeHua nons LeavesQty Ha obbem
OTMEHEHHOM CAENKMN.

o OTnpaBnaeT NnpoBaiaepy IMKBUAHOCTM coobleHus Execution Report (8) ¢ ykasaHuem ExecType(150)=H un Execution Report (8) c ykazaHuem ExecType(150)=6
(oXmnaaHue cHATUA [0 3aBepLlIeHUs NOATBEPXKAEHMI WM OTKA30B MOATBEPAMTb BCE 3aK/IOYEHHble MpeaBapuTesibHble caesnku). Mocne oTNpaBKM Bcex
noaTsepKaeHui unm otkasos (150=F,H)) cepsep oTnpasaseT cooblieHne o0 CHATUM KOTUPOBKKU Execution Report (8) c ExecType(150)= 4, OrderStatus(39)=4.

Ecnun ocTaTok (B TOM Yyucne paBHbIVI HYI'IPO) 33aABKU NN KOTUPOBKU OblN CHAT B TeYEHUe BpeMeHU OXNAaHUA NOATBEPKAEHNA NPeaBAPUTENbHbLIX CAENOK, TO:

e FIX cepBep oTnpasnseT coobuweHne Execution Report (8) c nonem ExecType (150)=6 (oxunpaerca cHatue). Mpu CHATUM ocTaTKa 06beMbI NpeaBapUTENbHbIX
CAEeNOK He oTMeHATCA. MNpeaBapuTeibHble CASMKN MOTYT BbiTb NOATBEPMKAEHbI UAN OTMEHeHbI coobLeHnAMN npoBaaepa AnksmMaHoctn Trade Capture
Report Ack (AR).

e [lpu OTKase NoATBEPAUTb CAELNKY OTMEHEHHbIN 06bem caenkn HE cTaHOBUTCA AOCTYMHbIM AN UCnoiHeHus. Noc/ie 3aBepLueHna BCcex NoATBEPXKAEHUN nan
OTKa30B OT CAENOK U nepeaayn Bcex cooblueHuii co 3HayeHnamm nons ExecType (150)=F,H cepBep oTnpaBAseT CTOPOHE CHATOM 3afBKWM WUAN KOTUPOBKU
coobueHne o cHAaTUM Execution Report (8) 150=4, 39=4.



