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1. BBegeHue

Z[OKYMGHT COACPIKUT OIMMCAHUC COO6H.[CHPII>1, OJIOKOB U TOJCH IMPOTOKOJIa FIX BEpCUn 44, AIalITUPOBAHHOTO AJId HUCIIOJIb30OBAHHA B TOprOBOﬁ

cucteMe MockoBckoit bupxu (manee — MOEX).

Omnucanne unTepdeiica 6asupyercst Ha crerupukanun npotokoia FIX (Financial Information Exchange, https://www.fixprotocol.org) Bepcuu

4.4; npeanojaaracTes, 4YTo YuTaTeiib YK€ 3HAKOM C OCHOBAaMH 3TOTI'0 IIPOTOKOJIA.

CucTeMoil nCnoIb3yIOTCS TOJIBKO T€ COOOIIEHUS (TPYIIIBI) U UX M0JIs, KOTOPBIE OMMCAaHbl B TaHHOM IyOIM4HOM HHTEpdelice. Cnedyem obpamume

8HUMQOHUe, Ymo o5, npucymcmayroujue 8 cmaHoapme FIX 4.4 (obszamernbHbie U He 0653amesbHbie), HO He nepe4vucsaeHsl 8 0aHHOM nybaudyHoMm uHmepgelice,

cyumaromces HeobazamesibHbIMU U U2HOpupyromcea bupxceli. 3HavyeHus nosael, 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 HETMOCPEACTBEHHO UCTIONb3yeTcs pu popmupoBanuu FIX coobmienus.
° 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 ¢ HCIOJIb30BaHWeM Tag, Tak u ¢ ucnoiib3oBanrueM Field name.
° Hanuuune — atpuOyT 1M0JIs, KOTOPBINA MOKA3BIBACT, JOJKHO JIH 0JIe 0053aTeIbHO MPUCYTCTBOBATh B COOOIIICHHH.
o «O» - 00g3aTepHOE 110JIE;
«H» - HeoOsI3aTenbHOE TOJIE;
«Y» - 00s13aTeNIbHOE MPU OIPEICTICHHOM yCIOBHUH.
«O*y» - obs3arensHOe none At MOEX, Ho HeoOs13aTenbHOE Mo cTanaapTy npotokona 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 nmportokona FIX 4.4.

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

IIpumMeuyanue:

ITous1, 3HaYeHUs1 MOJIeH B COOOLICHHUSIX, ITPYNINAX, KOTOPbI¢ BbIAEJICHBI KYPCHBOM, ABJIAIOTCA HecTaHAapTHhIMHU A FIX nmporokosa
Bepcuu 4.4 u BBeieHbl (100aBiensl) s agantanun FIX 4.4 nporokosa k morpednocram MOEX.

Cepsuc MFIX Transactional cocrout u3 4eThipex pa3ieibHbIX CEPBUCOB:
e TtoproBoro MFIX Trade, npeaHa3HaueHHOTO Uil BBOJA, OTMEHBI MJIM M3MEHEHHUS 3asBOK M IMOJyYCHHs OTYETOB 00 MX HCIOJIHEHUHU B
OCHOBHBIX PEKHUMaX TOPTOB;
e Ttoprosoro FIFO MFIX Trade, npeaHazHaueHHOTO /J1s BBOJIa, OTMCHBI HJTH U3MEHEHHUS 3aIBOK U MOJIYYCHHUS OTYETOB 00 MX MCIIOJTHEHUU
B OCHOBHBIX PEKHMMax TOPTOB; CEPBUC OOECIIEUMBAET CTPOTOE COOTBETCTBHUE MOPSIIKA OTHPABKH TOPTOBBIX MOPYUYCHHH B CTOPOHY Spa
TOPrOBOM CUCTEMBI OPSAKY UX MOIYUYEHHS OT KJIMEHTOB IO CETEBOMY COEUHEHHUIO.

e wuHpopmannonHoro MFIX Trade Capture, npenrHa3sHadeHHOTO ISl TOTy4YeHUS] HHYOPMALIUH O CIeTIKaX, BKIIIOYask EPErOBOPHBIE CIIENKH,
caenku PEITIO, oTdyeThl Ha NCIIOJTHEHHUE W KOMITCHCAITMOHHBIE B3HOCHI;

e unpopmannornnoro MFIX Drop Copy, npeaHa3Ha4eHHOTO ISt IOJTYYESHUST 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
MOJIKITFOYEHUS OTIMYAIOTCS IpeCaMy U HOMEpaMHK TIOPTOB) U Pa3JIMYAIOTCS [0 YPOBHSM JTOCTYITHOCTH HH(OPMAIIHHU O JICHCTBUSX TOJIH30BATEIICH.
e Cepsucel MFIX Trade u FIFO MFIX Trade oTmpaBisioT Mmojib30BaTeI0 TOJIBKO COOOMICHHS O COOBITHSX, CBA3aHHBIX C 3asBKaMH,

IIOCTAaBJICHHBIMU 3TUM II0JIb30BATCIICM.

e Cepsucel MFIX Trade Capture u MFIX Drop Copy mpeaocTaBiisitoT mojib30BaTeli0 HHOOPMAIHIO B COOTBETCTBUH C MTOJIHOMOUYHUSMH 3TOT'O
nosib3oBarens B Toprosoii cucreme. Hampumep, mosib3oBaresns ¢ mpaBaMu YIPaBIAOMEro GupMbl, MOJIYYUT COOOLICHHS O CAETKaX WU

3asBKax BCeW (PUPMBI.

UcTopusa nameHeHmnn

Issue Date Description

1.0 May 25, 2010 MNepBas Bepcma AOKYMEHTA

2.0 December 12, 2012 JobaBneHa noaaeprkka caenok NeperoBopHbIX PerKMmoB Topros B cepsuce Trade Capture

3.3 March 25, 2013 JobasneHa nogaeprkka pexxmumos PENO c UK n T+2. lo6aBneHbl NOACHEHUS.

3.3.1 October 10, 2013 MonpaBKK 1 YyTOYHEHMA B AOKYMeHTe. [lobaBneHbl 4ONOAHUTENbHbIE NOAA B coobLieHnsax Execution
Report 1 Trade Capture report.
Ba)kHo: gobasneHa nogaeprkka coobuieHna Order Cancel/Replace gna usmeHeHusa napameTpos
3aABKM.

3.3.2 October 23, 2013 3anpelleHo MCNosib3oBaTb cMmBOA ‘#' Kak nepsbli cumBosn B cTpoke nona ClOrdID (11) gns

coobuwennit Tnos Order Cancel Request (35=F) n Order Cancel Replace Request (35=G).

Mpu Hannumm cumeona ‘#’ B Havane cTpokm nons 11 NpuKasbl Ha CHATUE U USMEHEHWE 3aABKN ByayT
OTBEpPraTbCA C OTNPABKOM OTBETHOIO coobLleHns Tuna Reject (35=3).




Bbl Mo)KeTe MCnonb30BaTh 3TOT CMMBOJI B JIOObIX APYrMX MO3ULMAX ITON CTPOKU, KpOMe camomn
nepBeoii.

3.3.3

November 1, 2013

[obaBneHbl yTOYHEHUA K ONUCAHUIO OTKAMKa cucTemMbl Ha npukasel Order Cancel Request n Order
Cancel Replace request.

JobasneHbl KommeHTapuu B pasgensl Order Cancel Request, Order Cancel Replace request,
Execution report, Cancel Reject.

3.34

January 24, 2014

O6HoBneHo onucaHne Order Cancel Replace Request u onucaHbl pasnuumsa B 06paboTke 3TOro
MpYKasa Ha GOHLOBOM M Ba/IIOTHOM PbIHKaX.

N3meHeHOo onucaHne 06paboTKM PbIHOYHbIX 3a8BOK B ayKLMOHE 3aKpbITUA

B Trade Capture report gobasneHo HoBoe nose CalculatedCcylLastQty (1056), 3HauyeHMe KOTOpOro
NMOKa3blBaeT KOJIMYECTBO LEHHbIX Bymar B caeske, B eAMHULAX MHCTPYMeHTa. 19 BasloTHOTO pbiHKa
— 06beM CAENKM B BaNOTE MHCTPYMEHTa.

3.35

March 12, 2014

B coobueHus Execution Report gobasneHo none MDEntrylD (278), B KOTOpOM YyKa3sbiBaeTcs
ny6anuHbIi naeHTdMKaTop 3aaskM MDEntryID (278) B noTokax 06€3/IMYEHHbIX aKTUBHbIX 3asiBOK
(Order List Refresh / Snapshot) cepsuca FAST udp multicast marketdata. JaHHoe none no3sonser
NAeHTMOULMPOBaTb COOCTBEHHbIE 3asABKM B KaHanax nepeaaym pbiHOYHOM MHOPMaLUUK.

B coobuieHus Order Cancel Reject, Order Mass Cancel Report, Execution Report (rejected)
nobasneHbl nona TransactTime (60) u OrigTime (9412), yka3sbiBatolmMe Bpemsa Hayana o6paboTku
AAPOM TOProBOM CUCTEMbI 3aMpOCca, KOTOPbIM NPUBE K OTNPaBKe 3TUX COObLLEHMNA.




B coobuieHne Order Cancel Reject gobasneHo 3HadyeHue nona CxIRejReason (102) = ‘0’: too late to
cancel, yka3sblBalollee Ha TO, YTO 3asiBKA Yy)Ke He aKTuBHa. [lobasneHo none Order Status (39),
YKa3blBalolliee Ha CTaTyC 3aABKM Ha MOMEHT MOJIy4eHUA OTBEPrHyTOro 3anpoca Ha ee cHATUe.

3.3.6 April 1, 2014 NcnpaBneHo ownboyHoe TpeboBaHne obA3aTenbHO yKasbiBaTb nose OrigClOrdID (41) B 3anpocax
Order Cancel Request 1 Order Cancel Replace Request.
B Execution Report n Trade Capture Report nobasneHo nose ParentlD (9580), yKkasbiBatollee Ha
HoMmep BUTPUHHOM caenkn PEMO wnu BantotHo SWAP caenkm anAa conpaxeHHbIX C Hel cnoT-
COENOK.
YTouHeHbl GopmaTbl COODOLLLEHNI MPU CHATUM OCTaTKa YaCTUYHO MCMOJIHEHHOM 3as8BKU NpU OTKase B
ncnosHeHuun npukasa Order Cancel Replace
ObpaboTka Order Cancel Replace Ha BantoTHOM M GOHAOBOM pblHKax OyAeT NpPou3BOAUTLCA MO
0AMHaKOBbIM NpasBuaam, ¢ ucnonb3osaHnem nons CancelOrigOnReject (9619)=Y /N

3.3.7 May 13,2014 B MFIX Transactional BantoTHOro pbiHKa BHECEHbI CeAyoLNE U3MEHEHUS:

September 12, 2014

- JobasneHa pyHKuUMoHanbHocTb Cancel On Disconnect. B coobuieHune Logon (A) nobasneHo
none CancelOnDisconnect (COD)(6867). B none ExecRestatementReason (378) cooblueHus
Execution Report (35=8) nobaBneHo 3HayeHuMe ‘100’= (cHATa no COD), npu sTom Order Status
(39) =4.

- WN3meHeHa norvka nonyveHus s Execution Report (8) taros 11 u 41 npu CHATUM/N3MEHEHUN
3aABKM: 06a Tera NOAYYUT TONIbKO MAEHTUDUKATOP NOCTaBUBLLMIA 3aABKY, NPWU YCNOBUU, YTO
cam e ee cHan/uameHun. B npotusHom caydae B Execution Report (8) npuaer Tonbko 11-¢
Ter paBHbIi 11-Mmy Tary U3 coobLieHMsA 0 NOCTaHOBKE 3aABKM Ha CHATUE/M3MEHEeHMe.

- Tpw cHATUW 3aABKKW, NO KOTOPOM BoNee He OKMUAAETCA OTYETOB MO CAe/Kam, coobLeHns
ExecType (150) =6 B Execution Report (8) He byaerT.




4.0

March 25, 2015

o ®dyHkyma Cancel On Disconnect (COD) BKAtoYeHa A5 3aPErMCTPUPOBAHHbIX
Nnosib30BaTeNeN Ha Ba/IlOTHOM PblHKE TO/NbKO B pexume BKJ/l. Hanunuume Tera 6867 B
coobuieHnn Logon (A) He BanseT Ha pexxunm cepsnca COD BK//BbIK.

. N3 coobuieHna Execution Report (8) / Trade for MFIX Trade service c aHBapa 2015 r.
yaanawoTca cneaywoume nona: Commission (12), CommType (13), NoMiscFees (136),
MiscFeeAmt (137) u MiscFeeType (139). 3Tu nons AOCTYMHbI B COOTBETCTBMM C MpPaBamm
nonb3osartens cepemcoB MFIX Trade Capture u MFIX Drop Copy.

° Job6asneHo HoBoe 3HavyeHue Tera TradingSessionSublID (625)="'S' ansa 0603HavYeHUn
nepuvoaa ayKuMoHa oTKpbITUs. 3HauyeHue TradingSessionSubID (625) = ‘OPEN’ o6HoBNEHO U
0603HaYaeT nepmog, OTKPbITUA

° MpaBuna ans 3aaBok «MoAHOCTbIO UAM OTKAOHUTL» (FOK) 1 «CHAaTb ocTaTok» (I0C)
WMAEHTMYHbI ANA BaNHOTHOMO U GOHA0BOMO PbIHKOB.

. HeZoCTynHbI pbIHOYHbIE 3aABKM MO CBOM UHCTPYMEHTY (Ba/IIOTHbIN PbIHOK).
. McnpasneHbl oWMOKM B ONUCAHMM 18 TUNOB AAHHbIX 418 HEKOTOPbIX NoJsiei

. [o6aBneHbl NOACHEHUA U peKomeHaaumnm

4.0

September 23, 2015

° B coobueHune Logon (A) mobasneHo none LanguagelD (6936) c AocTynHbiMUK
3HauyeHuAmuU: "R" - pycckuit, "E" — aHrNMNCKUIA.

4.1

March 24, 2016

° CoobuieHne Order Status Request (35=H) 6onee He noagneprkuBaercAa U byaer
OTKNOHEHO

° OnucaHne ¢dopmata nonsa 60 gna coobuweHua Trade Capture Report nsmeHeHo,
YTOObI YKA3aTb, YTO TOYHOCTb BPEMEHM B HEM PABHA Le/IbIM CEKYHAAM.




° Ons coenkn PEMO c UK B cepsuce MFIX Trade oTnpaBnstoTca Bce OTYeTbl MO
BUTPUHHOW CAENKE N ABYX €e COCTaBHbIM YacTaM (McnpaB/ieHne oWmnbKK)

. [lo6aBieHbl NOACHEHMA M PeKoMeHAaLmmn

4.5

May 23, 2017

HoBas Bepcus cepsucos MFIX Trade, MFIX Drop Copy, MFIX Trade Capture goctynHa ans
ny6anyHoro TectmposaHuA. Oxuaaemas faTta Hayvana NPOMBbILWNEHHOW 3KCnayaTaumm —
asryct 2017 .

. dopmar nonsa SendingTime field (52) n nona OrigSendingTime (122) usmeHeH Ha
YYYYMMDD-HH:MM:SS.ssssss. CeKuma MUKPOCEKYHA, SSSSSS BCerga cCoaepXumT 6 CMMBOIOB.

° Job6asneHo HoBoe nose LastLiquiditylnd (851) B coobuieHna Tuna Execution Report
n Trade Capture Report. 3ToT dsiar nokasbiBaeT, 3aK/OYEHA /M CAE/IKA MO MacCUBHOM
(adding liquidity) nan no arpeccusHol (taking liquidity) 3aaske. MpuMeHMMO TONbKO ANS
COO06LEHN O caenKax.

. JobasneHo HoBoe none CxlQty (84) B coobueHus Tuna Execution Report co
cratycom 3aaBoK Canceled nam Pending Cancel, n K coobweHuto Order Cancel Reject gns
CNly4asa aBTOMATMYECKOro CHATWUA OCTaTKa YacTUYHO MCMOJNIHEHHOM 3aABKM MPU OTKase ee
M3MeHUTb U BKAtoYeHHOM dnare CancelOrigOnReject. 3To none no3sosseT y3HaTb 06bem
CHMMaEeMO 3as1BKM [0 NOJIyYeHUA COOBLLEHNI O caenKax.

° JobasneHo HoBoe none FIX.StipulationValue (6636) B coobueHus tuna Trade
Capture Report, yKasblBalolee Ha CAe/NKy, B pe3y/ibTaTe KOTOpoi 6blna MnonosHeHa
BMAMMasA YacCTb 3aABKM CO CKPbITbIM KOJIMYECTBOM.

° JobaBneHo HoBoe 3HavyeHne “FOR” nona SecurityType (167) B coobueHusax Tmna
Capture Report 4na BaAtOTHbIX MOCTaBOYHbIX PblOYEPCOB.

. Cumson ‘#' He ponyckaetca B KayecTse nepsoro cumeona nons ClOrdID gns Bcex
BXOAALLNX COOBLLEHUNA.

. CumBon <Space> (npoben) He AOMyCKAaeTcA B Ka4yecTBe MepBOro CMMBOJIA MOJA
ClOrdID ana Bcex BXoAALLMUX COOBLLLEHUA.

° BpemeHa gocTaBkM BxoAAlMX coobuieHmin oT FIX gateway ao agpa TKC (B ogHy

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




August 30, 2018

NobasneHo none SettICurrAmt(119) o6bem caenkm No HOMUHaNY, BbipaXKeHHbIN B BaOTe
HoMMHana (Tonbko gns GoOHAOBOrO PbIHKA).

4.5.5.

December 14, 2018

HoBasn Bepcua cepsmcoB MFIX Trade, MFIX Drop Copy, MFIX Trade Capture 6byaeT AocTynHa
ans nybnmyHoro TectupoBaHua 10 aHBapa 2019 r. Oxkunagaemasn gata Havana
NPOMbILAEHHOW 3KcnayaTauum —4 mapta 2019 r.

!l 34auenne nona HeartBtint (108) coobuieHna Logon (35=A) OBA3BAHO HaxoauTbcA B
npegenax ot 1 o 60 (cekyHa). MNpu 3HaueHMM nona HeartBtInt BHe 3Toro AnanasoHa KAMEeHT
nosyumT coobuyeHne Tnna Logout (35=5) c TekcToBbIM ONMCAHMEM OLIMBKM.

! Bxogauwme FIX coobuieHus, B KoTopbix none ClOrdID okaHuMBaeTcA cMMBOAOM npobena,

OTKJ/IOHAOTCA C OTNPaBKOM cooblieHnn Reject (35=3)

B none OrigTime (9412) Bceraa nepeaaetca 6 3HaYawmx unop.
Mpu CHATUM 3aABKK Mo BUpKeBomy Homepy (37) yepes FIX ceccuio, OTANYAIOLLYIOCA OT Ceccum, B
KOTOpoW bBbl/la MocTaB/ieHa 3asBKa, B otBeTe Execution Report cTaHoBATCA HeObA3aTENbHLIMU U
MOTYT OTCYTCTBOBATb C/leAyHoLLME NoAA:

o bnok noneit “Instrument”

o Side (54)

o Account (1)

o LeavesQty (151)
o CumQty (14)

o AvgPx (6)

MpKM CHATUM YaCTUYHO MCNOTHEHHOM 3anaBKKM coobuieHne Execution Report / Pending Cancel
(150=6) He BbyaeT oTnpasaaTbea neped, Execution Report / Canceled (150=4) 8 cayyae, ecnm
K MOMEHTY CHATUS 3asiBKM BCe COODOLEHWA O CAenKax Mo 3ToW 3asfBKe YyKe 6blau
OTNPaBAEHbI.




e B coobueHua Execution Report, Order Mass Cancel Report nnm Order Cancel Reject gns
OTBETOB Ha BxogswMme coobueHunn Tmna 35=D, G, F, q gobaBneHo Heobs3aTenbHOE none
RequestTime (5979), KoTopoe COAEPKUT 3HAYEHME BPEMEHM MOJYYEHUS BXOAALLErO
coobuleHnss No /oKanbHbIM 4Yacam cepBepa FIX gateway B ¢opmate YYYYMMDD-
HH:MM:SS.ssssss.

4.6

08 mana 2020r.

JoKymeHT Tenepb onucbiBaeT cepsucbl MFIX Trade n FIFO MFIX Trade.

FIFO MFIX Trade cepBuc npeacrasaser cobon cepsep AOCTyNa K TOPros/e, UCNONb3YoLWmni
FIX npotokon, ngeHtnyHbin cepency MFIX Trade, Ho obecneunBaroLmnin ctporoe
COOTBETCTBUE NOPAAKA AOCTABKMU COOBLLEHNI Ha cepBep LLEHTPA/IbHOIO 3BEHA TOProBOM
CUCTEMbI NOPAAKY NONYYEHMA MO CETU BXOAALLIMX TOProsbix coobuieHuii (FIFO, First In First
Out npuHumn). Aata npombiwneHHoro BHegpeHua FIFO MFIX Trade — KoHel, 3 KBapTana
2020 ropa.

Cepsucbl MFIX Trade u FIFO MFIX Trade gocTynHbl Ana TeCTUPOBaHUA B eANHOWN TECTOBOM
cpege.

[ns obecneyeHna nonHomn coemecTumoct popmatos FIX coobLyeHnit Bcex cepBUCOB, B
cepsuc MFIX Trade BHocATcA cneaytowme USMeHEHUA:

e  dopmat noneii SendingTime (52) u OrigSendingTime (122) ana Bcex ncxoaawmx
coobueHnit cepsepos nameHaeTca Ha YYYYMMDD-HH:MM:SS.sssssssss (HaHOCeKyHAbl)

e dopmat nona RequestTime (5979) coobuweHuit Execution Report, Order Mass Cancel
Report or Order Cancel Reject messages nameHsetcs Ha YYYYMMDD-HH:MM:SS.sssssssss
(HaHOCEeKyHAbI)

MpumeyaHue:




e  ®opmaTbl nonew TransactTime (60) and OrigTime (9412) HE nameHstoTcs.

MaKcuMmaibHOoe KOIMYEeCTBO 3anpalimBaembix B coobuieHun Resend Request coobuieHumii
yctaHasamBaeTca B 2000. Ecnn KonnyecTBo cO0bLLLEHN B 3aNpoce NPeBbIWAET 3TO YUC/O, YTO
cepBep BepHeT 0TKas B BUae cooblieHuma Reject (MsgType = 3) ¢ ykaszaHMem NpUYMHbI B None
SessionRejectReason (373=5), Value is incorrect (out of range) for this tag u nonem Text (tag 58) B
Buae cTpokun "Requested range to be resent exceeds the limit %< MaxResendRequest>%".

MU3meHeHMe napona npu n1oroHe AoCTynHo asa Bcex cepsucos MFIX Trade, FIFO MFIX Trade, MFIX
Trade Capture, MFIX Drop Copy.

JobasneHa nogaeprkka GyHKLUMOHANbHOCTM TOProBOM CUCTEMbI MO NEPUOANYECKOM CMEHE
naponei n TpeboBaHUAM K YPOBHIO UX CNOXKHOCTU (Mapo/ibHble NOJIMTUKM HE NPUMEHSAOTCA MO
ymonyaHuto ans FIX knveHTos).

Cepsuc FIFO MFIX Trade oTnpasnsaeT oTka3 B 06paboTke NOBTOPHbIX coobuieHumin Tuna Order Cancel
Request nnau Order Cancel Replace Request, B KOTOpbIX YKa3aHbl O4MHAKOBbIE 3HAYEHWS NOoAA
OrderID (37). aHHan mepa orpaHnYMBaET Harpy3Ky Ha cepBep Npu OTNPABKE MHOMKECTBEHHbIX
Aybnvpytowmx npmkasos. FIFO ¢pyHKUMOHANBHOCTb AenaeT Takon noaxos 6eccmblC/IeHHbIM.

4.7

16 HoAbpa 2020

FIFO MFIX TRADE 1.2

B coobuweHua Execution Report (35=8) (New, Cancelled, CancelReplace), B Order Cancel Reject
(35=9) u B Order Mass Cancel Report(35=r) pobaBneHo HoBOe HeobszaTenbHoe
none FIFOViolationReason (Tag = 5800, Type: int), yka3biBatoLlee Ha NPUYMHY HapPYLUEHUA NPUHLMNA
FIFO ana Bxogsauwero coobuieHus:

e 5800=1 o3Ha4aeT, 4TO Nepesaya TOProBoro NpMKasa B CTOPOHY Aapa TOProsoi cuctTembl
3a4epKaHa n3-3a oxugaHua oteeta TC Ha npeablayLWwniA NpuKas ot gaHHon FIX ceccun

e  5800=0 o3HauaeT BbIBOA NpUKasa 13 odepeam FIFO no HeonpegeneHHOM NpUYnNHe

e OrtcytctBMe nona 5800 o3Ha4aeT, YTo NPUKas He 6bin BbiBeaeH U3 ouepean FIFO




FIFO MFIX TRADE 1.2 u MFIX TRADE 4.7

Ecnm FIX cepsep y»ke nonyunn paHee npwukas Order Cancel (35=F) unn Order CancelReplace (35=G)
C YKasaHuem bupkesoro Homepa 3assku OrderNo(37), To Bce nocneaytowme npmkasbl oT FIX ceccunit
3TOro cepBepa C YKasaHMEM 3TOTO e HOMepa 3aABKM ByayT OTKNOHEeHbI 6e3 06paboTKM N LOCTaBKM
B A4PO TOpProBon cuctembl. [JaHHaA Mepa OrpaHW4YMBaeT Harpysky Ha cepsepbl FIX n Ha sgpo
TOProBOM CUCTEMbI Ha MMKax TOProBOW aKTUBHOCTU.

B coobuieHunn Execution Report (35=8) no6asneHo none OrdCancelReason (9947), nepeaatouiee Koa,
NPUYUHBI CHATUA 3aABKU.

4.8

04 okTabpsa 2021

HoBasa Bepcua cepsucos MFIX trade, FIFO MFIX trade, MFIX Trade Capture, MFIX Drop Copy ¢
noAaAep>KKou GYHKLMOHANbHOCTU JIMHKOB C NpoBaiiaepamu BHELWHel IMKBUAHOCTU NpU
TOPros/ie UHOCTPAHHbIMU aKLUAMMU C pacyeTamu B BaNloTe CTPaHbl IMUTEHTA.

®oHA0BbLIN PbIHOK:

e B coobleHuns npmMknagHoro ypoBHa aobasneHo none LiquidityType (18182),
onpeaensioLLee TUN IMKBUAHOCTU: 3aABKa, KOTUPOBKA, 3aABKa ANA UCNOHEHUA TONbKO
3aABKaMu BHYTPEHHEN INKBUAHOCTU

e B coobuieHua Execution Report no6asneHo none PreMatchedCumQty (18181),
YKasblBalolLee Ha 061mMii 06bem CAENOK, OXKUAAIOLWNX NOATBEPKAEHMA NPOBaNAEPOM
JIMKBUAHOCTU

e B coobuieHne Execution Report gobaBneHo HoBoe 3HaYeHue ‘L’ nonsa ExecType (150) gns
COb6bITUI 3aKNIOYEHMA U NPeaBapPUTENbHOM CAEMKM C NPOBaiAEPOM IMKBUAHOCTU

e B coobuieHne Execution Report gobasneHo HoBoe 3HayeHue ‘H’ nons ExecType (150) ana
cobbITUI OTMEHbI NpeaBapUTENbHON CASNKM C MPOBaiAEPOM IMKBUAHOCTM

e B Habop coobueHnin Toprosbix cepsncos MFIX Trade u FIFO MFIX Trade pobasneHo
coobuieHne Trade Capture Report (AE) ans ysegomaeHua nposaingepa AMKBUAHOCTH O
3aKNIOYEHUM NPesBapUTE/IbHOM CAEKM C BbICTAaB/IEHHOW MM KOTUPOBKOW BHELIHEN
JIMKBUAHOCTM




e B Habop coobueHnit Toprosbix cepeucos MFIX Trade u FIFO MFIX Trade ao6asneHo
coobueHue Trade Capture Report Ack (AR), npeaHa3HaYeHHoe 419 NOATBEPKAEHUSA UK
OTK/IOHEHUS NpeaBapUTeNbHOM CAENKM NPOBaAAEPOM TNKBUAHOCTU

e B coobueHne New Order Single nobasneHo nose LSecCode (18180), onpeaenstowiee akTns
KOP3MHbl MHCTPYMEHTOB Npu TOProssie B HEKOTopbIx pexknumax PEMO c UK

e [lono/siHeHbl ONUCAHUA IOTUKK OTMPABKU COOBLLEHMI o8 PEXMMOB TOProB C y4acTuem
npoBaniaepoB AMKBUAHOCTH

BanloOTHbIN PbIHOK:
e  M3meHeHW PYHKLMOHANBHOCTM HET
MaponbHblie NOAUTUKKU ANA BHOBb BblgaBaembix SenderComplD

C 27 ceHTabpsa 2021 roga, AnsA BCEX BHOBb BblAaBaeMbiX MAEHTUHUKATOPOB NOJIb30BaTE A
(SenderComplD) npumeHsAeTca NpaBUAO CMeHbI Napoasa Npu Nepsom nogxatodeHnn. K naponto
NpPUMeHstoTcA obLme Ana BCex KAMEHTOB BUPXKKM TpeboBaHMA NO CAOKHOCTHU.

4.8 13 oKkTabpa 2022 Ona nons TimelnForce (59) pno6aBneHo 3HayeHue ‘Z’ , 03HaYaloLee NPU3HaK 3aABKN KTOJIbKO
naccmsHas». Mpy yCTaHOBKE 3TOro NPM3HaKa 3asaBKM, KOTOPbIE MOTYT NPUBECTU K CAE/KE NpK
perncTpauunm, perucTpUpyoTCa N HemeaNeHHO CHUMAIOTCA.

4.9 19 saHBapna 2024 B coobueHus New Order Single, OrderCancelReplace Request, Execution report no6asneHo

HeobAsaTenbHoe nosie CompliancelD (376), Kog cnocoba co3aaHuns 3asBKMU.

Cnm1CoK KOA0B NPUUYNHBI CHATUA 3aABKKN NepeHeceH B daiin:
https://ftp.moex.com/pub/ClientsAPI/ASTS/docs/asts order cancel messages.csv



https://ftp.moex.com/pub/ClientsAPI/ASTS/docs/asts_order_cancel_messages.csv

BaxHasi pekomeHaauus paspaboTymkam:

B oTienpHBIX cilydasx B COOOIMICHHUS cepBepa MOTYT 6€3 I0CTATOYHOIO BPEMEHH Ha YBEIOMIIEHHE J00aBIISATHCS HEO0OsM3aTe IbHbIE TIOJISA, HE SIBIISTIOIIHECS
HEOOXOAMMBIMH TSl OOJIBIIMHCTBA KIIMCHTOB. HacTOATEIbHO PEKOMEHIYETCS IIPOSKTUPOBAThH KIIMCHTCKUE MPUIIOKEHHUS TaK, 4TOOBI OHK 0e3 cO0eB
MOTJIH HTHOPHPOBATH IOJISi COOOIIEHUI cepBepa, CMBICI KOTOPBIX MPUIIOKEHHIO HEM3BECTEH.

Kak mpumep, MoxxHO mpuBectu jaobOasienue B Execution Report co cmenxoii mosns StipulationValue (6636), yka3biBarolero Ha HOpU3HAK CICIKH,
MIPUBOJISIICH K MOMOJIHEHHIO BUAMMOTO KOJIMYECTBA COOCTBEHHOM aiicOepr-3asBku. Cm. Taxoke mosist CoverlD, CurrencyCode, InstitutionlD, ClientAcclID,
TradelssueDate, OrigOrderID, no6asnennsie B Bepcuu 3.3.1.

1. pynnbl nonen

3aronoBok

CranmapTHBIHA 3ar0JI0BOK, KOTOPBIN TOJDKHO COAEPIKATh KaX10€ COOOIICHNE.
[Tons rpynmsl «3arooBOK» onucansl B Tadmuie 1.

Ta6muma 1
E
§ JonycTumbie 3HaYeHU S IIpumeuyanne
=
8 BeginString (0] String (7) 'FIX.4.4' OmnpezenseT HayaJio HOBOrO COOOLICHHMS U BEPCHIO IIPOTOKOJIA.
Bcerna comepxur He3amn(ppoBaHHbIE JTaHHBIC, TOJDKHO OBITH IIEPBBIM MOJIEM B
cO00IIeHN .
9 BodyLength 0] Length JiHa cooOmienust. PacCUnTHIBAETCS B COOTBETCTBHU CO CTAHAaPTOM.
Bcerma comepxut HesamudpoBaHHbIE TaHHBIE, TOJDKHO OBITH BTOPBIM MOJIEM B
COOOIIEHNH.
35 MsgType (0] String (10) Omnpezensier Tun coobmieHns1. Beerma comepkuT HesamudpoBaHHbIE TaHHBIE,
JIOJDKHO OBITH TPETHHM IOJIEM B COOOIIEHHH.
49 SenderComplD o String (12) Wnentnduxarop GpupMsl — OTHpaBUTEINS COOOLIEHUS.
Bcerza comepxut He3amn(ppoBaHHbIE TaHHBIE.
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HOHyCTI/IMLIe SHAYCHUA

ITpumeyanue

Ecmm coobmenne ormnpasnsercs B MOEX, 310 moie JOMKHO coaepKaTh
uaentudukarop noaszosateinst (USERID), npucBoennoe 6pokepy Ha MOEX.

56 TargetCompID o String Wnentndukarop GupMbI — MOITyYaTENs COOOIICHNUS.
Bcerna conepxut Hezamu@poBaHHbIE JaHHbIE.
Ecmu coobmenue ornpapisietcs ¢ MOEX, 3To mosie T0JIKHO COAepIKaTh
unentudukarop noas3oparens (USERID), npucsoerHoe 6pokepy Ha MOEX.
34 MsgSegNum o SeqNum [MopsinkoBeIi HOMEp COOOIIEHMS.
MoskeT OBITh BCTPOCH B OJIOK 3aITU(POBAHHBIX TaHHBIX.
43 PossDupFlag H Boolean Y! (Bo3mokaoe = MpeHTndukaTop, MOKa3pIBAIOIINH BO3MOXKHYIO IIOBTOPHYIO IIEPECHUIKY
IyOnuIpoBaHme) COOOIIEHHS TIOJ] TEM JKE TIOPSIKOBEIM HOMEPOM.
‘N’ (ITepBonauanbHas (O0s3aTeIBHOE MPH MOBTOPHOM IIEPECHUIKE COOOIICHHUH.
nepesaya)
97 PossResend H Boolean ‘Y’ (Bo3moxxHass moBTOpHas ~MHAMKaTOp, MOKa3bIBAIOLINMI, YTO COOOIIEHHE MOXKET COJIePKaTh HH(pOpMaIHIO,
TePEChUIKA) KOTOpast ObLIa OTIIPABJICHA O] IPYTUM TTOPSIKOBBIM HOMEPOM.
‘N’ (ITepBonauanbHast
nepenaya)
52 SendingTime (0] UTCTimestamp Bpewmst nepenaun cooOmeHus (BeipaxkeHo Bo BpeMeHHOH 30He UTC). ®opmar moss
YYYYMMDD-HH:MM:SS.ssss5555S. CeKUMA HAHOCEKYHA, SSSSSSSSS BCeraa
COAEPKUT 9 CMMBONOB.
122 OrigSendingTime H UTCTimestamp Hacrosmee/opurunanbHoe BpeMs Iepeaadr COOOMIEHNUsS ITPU TEePEChUIKe

cooOmIeHn# B OTBET Ha 3arpoc o nepecbuike (coobmenue Resend Request (2)),
BeipaxkeHo B UTC ¢opmate. @opmart nosst YYYYMMDD-HH:MM:SS.sssssssss.
Cekuuma HAHOCEKYH/, SSSSSSSSS BCeraa coaepxut 9 cMmBONOB.

O06s3aTeNbHOE, €CITU COOOIIEHHIE MTEPEChIIACTCS B OTBET Ha 3aMpOC O MEPECHIIKE
(coobmenue Resend Request (2)).




Tpennep

CrannapTHasi KOHLIOBKa/Tpeiiep, KOTOPbI JOIDKHO COJIEPKaTh KaXKA0€ COOOIIEHHE.
[Tonsa rpynnst «Tpeitnep» onucansl B Tadnuie 2.

Tabnuua 2

ﬂonycranle SJHAYCHUSA Hpnmeqaﬂne

10 CheckSum (0] String(3) KoHTponpHas cymma cooOrenust (3 6aiTa). Beerna comepxut HesamugppoBaHHbIE
JaHHBIC, TOJDKHO OBITH MMOCICIHIM MOJIEM B COOOIICHHH.

pynna Instrument

Hannuue

I'pynmna «Instrument» onpezaenser (puHAHCOBBIA HHCTPYMEHT, KOTOPBII TOPryeTcs Ha OUpixKe.
[Monst rpymmsr «Instrumenty onucans! B Tabmuie 3.

Tabnuna 3
E
= JonycTuMblie 3HAYEHHUSI IIpumeuanue
E
55 Symbol (0] String (12) Kon/ab6peBuatypa 1neHHoi Oymard. B ero kauecTBe HCIOIB3yeTCS BHYTPEHHHI
uaeHtudukarop punancosoro uacrtpymernra Ha MOEX (SECCODE).
460  Product H int '4' (Bamtora) WaeHTudukaTop, NOKa3bIBAOIINN K KAKOMY MPOAYKTY OTHOCHTCS IICHHAs Oymara
(TOJBKO ISl BAIFOTHOTO PHIHKA).
461 CFICode H String '"MRCXXX' Tun ¢puraHCOBOTO MHCTpYMEHTa N cTaHnapTy ISO 10962 (ToabKo A7t BaIOTHOTO
PBIHKA).
167 = SecurityType v String 'FXSPOT' (BantoTHsIi c1ioT); Tun ¢puHaHCOBOTO MHCTPYMEHTA.
'FXSWAP' (Bamornsiii cBon); | s 3asBok B pexkume PEIIO ¢ IIK HeoOXoaumo ykazaHHWE 3TOTO IOJS Kak
'FXFWD' (Bamrorneiit | 167=REPO, B npoTBHOM citydae 3asBka Oy/JeT OTKJIIOHEHA.
(opsapn);
'FXBKT' (buBamoTHas
KOp3WHA).
'REPO' (PEIIO ¢ IIK)
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Fpynna Yield Data

I'pynmna «Yield Data» onpenensier 10X0JHOCTh (PMHAHCOBOT'O HHCTPYMEHTA.
[Mons rpymmbst «Yield Datay onucanst B Tabsmie 4.

Tabmnuua 4

ﬂonycranle SJHAYCHUSA Hpnmeqaﬂne

D
=
5
=
=
<
o=

236  Yield H Percentage 3HaveHHe JOXOJHOCTH IS CACIKH (TOJIBKO AJisl (DOHIOBOTO PHIHKA).

Fpynna Parties

['pynma «Parties» ompezensier CTOPOHbI 3asSBKU WK CACIKH, HHPOPMALIUSI O KOTOPBIX MEPEeIacTcs B COOOIICHHH.
JUis KaxJa0d W3 CTOPOH CHETKH/3asBKH 0053aTEIhHO JIOJDKHBI OBITH OmNpeselieHbl cienyromme nois: PartylD (448), PartyIDSource (447),
PartyRole (452).
e YroOsl onpenenuTs nojib3oBarens (Opokepa, Tpeiaepa), Hy»KHO 3a/1aTh:
PartyID (448) = <unentuduxarop nonp3osarens>, PartyIDSource (447) = ‘D’, PartyRole (452) = “12’;
¢ YtoOsI onpenenuts GUpMy, HYKHO 33/1aTh!
PartyID (448) = <unentudukarop bupmbr>, PartyIDSource (447) = ‘D’, PartyRole (452) = ‘1’;
e YroObl onpenenuTh KIMEHTa, HY>KHO 33/1aTh:
PartyID (448) = <kox knuenta>, PartyIDSource (447) = ‘D’, PartyRole (452) = ‘37,
e YtoOsI onpenenuTh GUPMY-KOHTpPAreHTa, Hy)KHO 331aTh:
PartyID (448) = <unentudukarop dpupmbi-koHTpareuta>, PartylDSource (447) = ‘D’, PartyRole (452) = “17".

[Tons rpynmsr «Parties» onucansl B Tabmuie 5.
Ta0mnuma 5

HOHyCTPIMl)Ie SHAYCHUA l'[pvmeqamle

)
=
=
=
=
]

==

453  NoPartylD O*  NumlInGroup KommuectBo snemenroB B PartylDs rpymme, wmHBIME CllOBaMH — KOJIMYECTBO
CTOpOH.
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ﬂOHyCTI/IM]’Ie SHAYCHUA HpnMeqalme

)
=
=
=
=]
<

=

448  =>PartylD v String (12) Wnentndukarop wind Koa cToponsl. OOs3aTeNbHbIN, €CITH OTpeeieH KIacc/TUII
WIM MCTOYHUK HAcHTU(HKaTOpoB cropoH (PartylDSource(447)). Obs3arenbHoe,
€CJIM KOJIMUECTBO 3MeMeHToB B PartylDs rpymnme> 0.

CTOpOHOI#1 CIeKK/3asBKH MOXKET BBICTYIIATh: TOJIb30BaTelb (6pokep), Gpokepckas
(upma, knueHT Opokepa.

447  => PartylDSource Y char ‘D’ (YacrHprif/cniennanprpiii |~ Kiace/Tunm WM HMCTOYHHMK HAECHTH(GHKATOPOB CTOpPOH. OOsA3aTEIbHBIN, €CId
KOI) ompezeneH uaeHTH(UKaTop cropoHs! (PartylD (448)) mimm ecim KOIMYECTBO
anemenToB B PartylDs rpymme> 0.

Jid KakaoW ONpENeNeHHON CTOPOHBI, MOJIE JOJDKHO COJEPXKATh KOHCTAHTHOE
3HaveHne ‘D’ (YacTHbIH/crienuaabHBINA KO).

452 | => PartyRole v int ‘1’ (Oupma-uCIONHUTEINB) Pone wmu THD CTOPOHBI, KOA KOTOpoi ompemencH B mone PartylD (448).
‘3’ (UnentudukaTop KIMCHTA) O06s13aTesIbHOE, CCITH KOJMMUYECTBO 3eMenToB B PartylDs rpymme> 0.
‘12’ (Tpeiinep-UCIOIHUTEID) ‘1’ (PupMa-MCHONHUTENb) — HCHONB3YETCs ISt GUPMBI;
‘17’ (Pupma-KOHTpareHr) ‘3> (MUpeHtuduxarop KIMEHTa) — UCIONb3YyeTCs Ul YKazaHHsl B 3asiBKE Koja
KJINCHTA,

‘12’ (Tpeiinep-UCIOIHUTENb) — UCHONB3YETCs IS TTOJIb30BATENIS;
‘17’ (PupMa-KOHTpAareHT) — HCHOJNB3YeTCs A yKaszaHus (UpPMbI-TIApTHEpa,
BBICTYMAIOIEH BTOPON CTOPOHOM B CAETIKE.

Npynna Commission Data

I'pynma «Commission Data» ompenenser cyMMapHbIii 00beM KOMHUCCHU TI0 CAEJKe, HH(OpMAIHs 0 KOTOPO# MepeaaeTcs B COOOIICHUH.
[Tosst rpymmer «Commission Datay onucansl B Tabmurie 6.
Tabnuma 6

HOHyCTl/IMbIe SHAYCHUA l'[pvmeqaﬂne

)
=
=
=
=
]

==

12 Commission H Amt (16,2) Pasmep kommccHHM, BBIPDAKCHHBIA B PyOIsX (Wis (OHIOBOTO M BAIFOTHOTO
PBIHKOB).
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lNoJie JOCTYIMHO B COOTBETCTBHH C TpaBaMu MoJib3oBaTels cepsrcoB MFIX Trade

Capture 1 MFIX Drop Copy.
ITone HenoctymHo ast cepBuca MFIX Trade c staBaps 2015

13 CommType H String '3'  (abcomroTHas ~ BenW4MHA | THI KOMHCCHU.
KOMHCCHHU (cymmapnas  [loJie ZOCTYIIHO B COOTBETCTBHH C TIPaBaMu Moib3oBatelst cepeicoB MFIX Trade
BEJIMUMHA, BBIpa)KEHHAs B = Capture u MFIX Drop Copy
BaJIFOTE PACUCTOB)); TTosre menoctymHO s cepBuca MFIX Trade c staBaps 2015

‘100’ (BemuuMHA  KOMHCCHH,
B3MMaeMOM 32  HCIOJHEHUE

COCJIKA CPOYHBIM OT'-ICTOM).

Fpynna Order Qty Data

I'pynma «Order Qty Datay ompezessieT KOJIMYeCTBO JIOTOB 3asIBKH WIIH CICIKH, HHPOPMAIHS 0 KOTOPBIX MEPEIAcTCs B COOOIIICHHUH.
[Tosns rpymmsr «Order Qty Data» onucanst B Tabnuie 7.

Tabmuma 7
2]
=
IHose = JonycTumble 3HAYECHHUS IIpumeuanue

<
=

38 ‘ OrderQty O*  Qty(10) ‘ OObeM 3asBKH WK CIEIKH, BBIPAXKEHHBIH B JIOTaX.

152  CashOrderQty o* Qty OObeM 3asiBKM B €AMHHIAX JEHEXHbIX cpeacTB. [Ipumeuanue: ecnu [IpaBunamu

TOPrOB HE IPELYCMOTPEHO 00paTHOE, JIOIYCKAeTCs 3all0JHEHHE TOJIBKO OJHOTO W3
nonet CashOrderQty (152) nmu OrderQty (38).

pynna TrdRegTimestamps

I'pymma « TrdRegTimestampsy» ompeaessier Bpems peructpariuu 3as8ku B Toprosoii Cucreme, HHPOPMAIUI 0 KOTOPOH MepeaaeTcsi B COOOIIEHUH.

[Mosnst rpynmsr « TrdRegTimestampsy» onucanbl B Tabmmie 8.
Tabnuma 8
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ﬂOHyCTI/IM]’Ie SHAYCHUA HpnMeqalme

Hannuue

768 NoTrdRegTimestamps NumInGroup Konmuectso snemenTor B TrdRegTimestamps rpymme.

=> | TrdRegTimestamp Y UTCTimestamp Perynupytomias/ToproBass 0TMETKa BpeMeHH. Hampumep, Bpemsl perucTpaiuu

769 3asBKA B TOProBoii cucreme. OOs3aresbHOE, €CIM KOIMYECTBO DIEMEHTOB B
NoTrdRegTimestamps rpymme >0.

=>  TrdRegTimestampType V  Int '2' (Time In) Tum oOTMETKH BpeMeHw, onpeaeneHno B TrdRegTimestamp(769) moe.

770 O6s3aTenbHOE, ecii KonumdecTBo emenToB B NoTrdReg Timestamps rpymme >0.

Fpynna Financing Details

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

Tabnuma 9
2]
=
§ JonycTumbie 3HaYeHUS IIpumeuyanne
&
=
916  StartDate H LocalMktDate Hata pacueroB mo nepBoi wactu caeiku PEIIO, ¢ mepexomoM KOHTPOJIS HaJ
obecrieueHreM OT IPOJABIA K MOKYIIATEIO (TOJIBKO 111 (POHIOBOTO PHIHKA).
917 | EndDate H LocalMktDate Jara pacuetoB mo Bropod wactu caenku PEIIO, ¢ mepexoqoM KOHTpOJIS Haj

ofecreyeHreM OT MOKyNaTes K IpoaaBiy (TOJbKO Uist (GOHIOBOTO PHIHKA).
919  DeliveryType H int ‘3’ (Hold In Custody) Tun pacyera, mpH KOTOPOM obecmedcHHEe (DUHAHCOBOTO HHCTPYMEHTA
6nokupyercst Ha Bpems caenku PETIO (Tonbko 1ist pOHIO0BOTO PHIHKA).

Underlying Instrument

I'pyrma «Underlying Instrumenty npegocTaBiseT TOMONMHATENbHYO HHGOPMALIHO 0 (UHAHCOBOM HHCTPYMEHTE.
IMonst rpynmsr «Underlying Instrumenty omnucanst B Tabsuie 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 OyIyT HEBEPHBIMH, CEpBEpP HE NMPUIUIET HUKAKOIO OTBETa M coeAMHEHHe Oyner pasopano. OTBeTHOe cooOmieHue LoOgon B ciydae
YCHEIIHOM aBTOpU3AIMH, KaK IIPABUIIO, IPUXOIUT HE MEHEE UeM uepe3 5 CeKyH/I. DTO cleAyeT YUUThIBATh IPU HACTPOIIKe BPEMEHU 0XKHIaHUs 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 peKMMa: aBTOMATUYECKOE CHATHUE 3asiBOK ITPHU OTKJIFOUEHUU WM MIOTEPE COSAUHEHUS C
TC, umn ynpasnsiemas aktuBanus COD npu ycranoBke FIX ceccun. B HacTosmiee Bpemst Ha ypoBHE ToproBoit CHCTEMBI ITOIJIEPKUBACTCS TOJIBKO
BapHaHT [IPUHYJUTEIBHON aKTUBALMK 3TOU YCIIyTH.

DOYHKIHOHAJIBHOCTH MPUHYAUTEJIbHONH CMEHBbI MapoJiA. Eciu 3Ta NoJuTHKa aKTUBUPOBAHA, TO BO3MOKHBI CIIEYIOLIUE CIIyYau:

e [lompITKa MOAKITIOUEHHUS C UCIIOIB30BAaHUEM YCTApEBIIETo Mapois 6e3 yka3zanus noiist NewPassword (925) npuseget K oTnpasKe OTBETHOTO
coobueHuns Logout (5) c TekcTom 0 HEOHXOAMMOCTM CMEHbI Napos

e TONBITKA MOJKJIKOYEHHUS C UCIIOJIB30BAHUEM YCTAPEBIIETO MAPOJIs C YKa3aHUEM IPUHUMAEMOTO TOPTBOM CUCTEMOW 3HAYEHHUS TIOJISI
NewPassword (925) npuBefeT K oTnpaBKe OTBETHOro coobuieHMaA LogoT ¢ TeKcTom 06 ycrnewHo cmeHe napons. YcTaHoBAeHHas ceccua byaeT
MCNONb30BaTb HOBbIN Napo/b

e [lombITKa MOJKIIFOUEHHUS C UCTIOIB30BAHUEM YCTAPEBUIETO NAPOJIs U YKa3aHUEM HEAOIyCTUMOIO 3HaUeHUs noJsi NewPassword (925) npvusepeT
K OTNpaBKe o0TBeTHOro coobueHmns Logout (5) ¢ TeKCTOM 0 HEO6XOAMMOCTM CMEHbI NAPOA U NPUYMHE OTKa3a U3MEHUTb NapOob.

l'[puMeqa}me: IIOJINTUKHU HpHHy,ZIHTGJ'IBHOfI CMCHBEI ITapOJId U KOHTPOJIA €ro CIIOKHOCTHU HE MMPUMCEHATIOTCA IO YMOJTYAHUIO 1 HC pCKOMCHAYIOTCA 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);
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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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<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


file:///C:/Users/Strikovskij/AppData/Local/Temp/7zO8DAFFA94/public_fix44_interface_in_russian_v_4_6.docx%23Таблица20
file:///C:/Users/Strikovskij/AppData/Local/Temp/7zO8DAFFA94/public_fix44_interface_in_russian_v_4_6.docx%23Таблица22

<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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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.
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)
=
=
=
=
<
=

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)




59

TimelnForce

T Hannuune

char

HOHyCTI/IMLIe SJHAYCHUA

'0' (JleticTBUTENIbHA B TCYCHUE JTHS)
'3' (CHATB OCTaTOK)

'4' (T1oTHOCTBIO MM OTKIIOHUTH)

'Z' (TOJIBKO ITACCHBHAS)

ITpumeyanue

Bpems nelicTBUs 3asBKH, ONpenenseT, Kak JOIro 3asiBKa SBISETCA
JeiicTBuTensHOU. OTCYTCTBHE 3TOrO IONS HHTEPHPETHPYETCs, Kak
«/JleficTBUTENbHA B TEUEHUE THS.

IIpu 5TOM, ecnu 3asBKa NOJaHa B IPEATOPTOBBINA NEPUO, UIIH B
MOCIETOPrOBBINA IEPUOJ, TO €l aBTOMATUYECKU BBICTABIIIETCS
COOTBETCTBYIOIIUH TUI B TOPrOBON CUCTEME, K OHA TOPTyeTCs
COOTBETCTBEHHO I10 LIEHE OTKPBITHS WU MO LIEHE 3aKPBITHS.

Ecnu 3asBka ¢ MPU3HAKOM «TOJBKO MACCHBHAS) MOXKET IPUBECTHU K
3aKJIFOUCHHUIO CIEIIKH IIPU PETUCTPALNH, TO 3asBKa PETUCTPUPYETCS U
HEMEUICHHO CHUMaeTcs 0e3 CAENOK.

168

EffectiveTime

UTCTimestamp

Bpewms aktuBanuu 3asBku, BeipaxkeHo B UTC (ToJbKo 11 OHIOBOTO
PBIHKA).

528

OrderCapacity

char

'P" (IpuaUMIan/T 1aBa)

JearenbHOCTh (GUPMBI, pa3MECTHBIIEH 3asIBKY.

Komb6unanust: OrderCapacity (528) = 'P' u OrderRestrictions (529) =
'S' ucnonb3yeTcs Ul OmpeAeNneHHs 3asBKH MapkeT Melkepa WM
CIIELIMAIICTA TI0 IEHHBIM OyMmaram (ToJIbKO I (JOHIOBOTO PHIHKA).

529

OrderRestrictions

MultipleValueString

'5' (HeticTBoBaTh Kak MapkeT-meikep
WIM KaK CIEHHaJIUCT MO IEHHBIM
Oymaram)

OrpanudeHust mno 3asBKeE. Moxert coAepKarhb Habop
OTpaHUYCHUIH/MHCTPYKIMH, Pa3/IeNIeHHBIX POOEIOM.

Kom6unanus: OrderCapacity (528) = 'P' u OrderRestrictions (529) =
'S' ucnonb3yercs Uil ONpEneNeHus 3asBKM MapkeT Melikepa uin
CHETHAHCTA 110 IIEHHBIM Oymaram (st GOHIOBOTO PBIHKA).

1090

MaxPriceLevels

int

1 (I1o oonoti yene)

MaxkcumanvHoe Koauuecmseo yeHo8wblxX ypoeHell Ol COeloK NO MOl
3asexe. O3Hauaem, 4mo 3ds168Ka O0JHCHA NOP20BAMbCS NO OOHOU YeHe.
Ecnu none 6 3as6xe ne ykasamo, Yucio yeHo8wix YPOGHel CUumaemcs
HeO2pAHUYEeHHbIM.

18180

LSecCode

String

Koo axmuea xopzunvl uncmpymenmos. [pumensemcs Ha oHO080M
PDYIHKE 6 PpeNCUMax mopeo8 ¢ KIUPUHSOBbIMU CEPMUPUKAMAMU
yuacmus (KCY)




IlOHyCTI/IM])Ie SJHAYCHUA

T Hannuune

ITpumeyanue

'S' (B pe3yubrare cpabaTsIBaHHs
YCIIOBHOTO MOPYYEHHSI (CTOI-JI0CC))
'D' (3aKpbITHE MO3ULUH B Pe3yJIbTaTe
He ucroiaHenHoro MarginCall)

"' (mpoben) (He 3amonueHo)

‘M’ (PyuHo# BBO)

18182 | LiquidityType Char 'E' (komuposxa) Jlonyckaemes nocmanoska mMobKO NACCUBHBIX KOMUpogok. Ilpu
'I' (monvko enympenuss nepeceyeHul YeH co 6CMpPeyHbLMU 3AA6KAMU UL KOMUPOSKAMU HOBASL
JIUKBUOHOCHID) Komuposka byoem cHama.
" unu ne yrasarno (6Hympennsis unu B npoyecce 3axnouenus coenok no nosou 3as6Ke, npu nepeceyenuu
OONOMHUMENbHAS TUKSUOHOCHID) YeHbl HOBOU 3AA6KU GHYMPEHHEU NUKSUOHOCMIU CO  6CMPEYUHOl
KOMUPOBKOU 0CIMAMOK 3A36KU CHUMACHICAL.
Taccusnvle 3aa6Kku 8ce20a NOLYHAIOM APUSHAK MOJBKO GHYMPEHHEl
JUKBUOHOCTU
376 CompliancelD H Char 'A' (B pe3synbrare aaropurma MapkupyeT NpUYHUHY MOCTAHOBKHU MU U3MEHEHHS 3asiBKH
ABTOCJICIOBAHHS) IIpOKOHCYIBTUPYHTECh C BalmlMM OpPOKEPOM O PEKOMEHIYEeMBIX
'R' (B pe3ynbraTe pabOThHI aIrOpUTMa- | MPABHJIAX 3aMOJHEHHS 3TOTO MOJIS.
pobota) Ecnu 310 mose otcytetByeT B coobuennun NewOrderSingle wmu B

coobmennu OrderCancelReplace, to y co3nanHoi nMu 3asBKA B
coobmenusix Execution Report oHo 6yner umers 3HadeHne ¢ ¢
(mpo6e).

<Ipymma «Trailer»>

0]

4.1.3

Order Cancel Request (F)

Coo6mienue Order Cancel Request (F) ucrons3yercst 11t OTMEHBI/CHITHS paHee pa3MEeHHON 3asiBKH.

Mosst coobrenust Order Cancel Request (F) onucanst B Tabnuie 21.

Taomuma 21




<Ipymma «Header»>

Tun cooOwmenus = 'F'

41

OrigCIOrdID

String (20)

[onp30BaTenbCKUil MISHTUPHUKATOP 3asBKH, KOTOPYIO HAJI0 CHSTH. YCIOBHO
obs3aTenpHOE, ecn He yka3zaH OrderID.

HpI/IMe‘IaHI/IeZ npu 06pa60TKe IpyuKa3da Ha CHATUC WM HU3MCHCHHC 3aiBKU
BO3MOJXHBI CJICAYIOIHUC CUTYalluN:

1. MFIX Trade cepBep Halen COOTBETCTBHE MEXIY yKa3aHHBIM
B 3anpoce OrigClOrdID u GupsxeBbim HOMepoMm 3asBku OrderID (37),
win OupxKeBOH HOMEp cooOIIeH B 3ampoce. 3ampoc Ha CHATHE
OTHPABISETCS N0 OWPKEBOMY HOMEpPY B SIIPO TOPTOBOI CHCTEMBI,
KOTOpOE€ TPOU3BOAMT IIOUCK AKTHBHOM 3asBKM, HOMEpP KOTOPOM
COBNAJacT C YKa3aHHBIM B 3alpoce HA CHATHE WJIM HM3MEHEHHUE, U
KOTOPYIO paspereHo CHHMaTh JTAaHHOMY TI0JIb30BATEIIO0
(SenderComplD). Eciu 3asBka He HaiijeHa, TO BO3BpalaeTcsi OTKa3 ¢
KOJIoM omHOKH 1 TekctoM Trna (219) He HaiifieHo 3as1BOK AJIsl CHATHSI.
Henw3ss cummats: 0. Ecnm 3asBka CcHSTa WIM  KMCIOJHEHA, TO
BO3BPAILIAETCS CTPOKA C yKa3aHUEM CTaTyca 3asBKH.

2. Ha MFIX transactional cepBepe He HaliaeHO OHPIKEBOTO
HOMEpa 3asBKM JUId ykazanHoro B 3ampoce OrigClOrdID. 3anpoc
OTKIIOHsIETCS ¢ yKa3aHueM B mosie Text 58=can't find order (Bcerna nHa
AHTJIUHCKOM SI3BIKE).

3. Ecnu 3ampochsl Ha pPErucTpanyio WM W3MEHEHHE / OTMEHY
3a5BKH TPUXOIAT OT oaHOTro M Toro ke SenderComplD ¢ mambivu
WHTEpBAJIaMH  BPEMEHH, TO WX  HCIONHEHHWE  IMPOUCXOJIUT
NIOCJIEI0BATENBHO, U B CHHXPOHHOM pexuMe Ha ydactke oT FIX cepsepa
JI0 siapa TOPrOBOM CHUCTEMBI, TO €CTh MOCIEAYIOIIUNA IPUKA3 HE
OTIIPABISACTCSA JO TEX IMOp, MOKa KOJIOM cepBepa He OyJeT MONydYeH H
00paboTaH OTBET Ha MPEABIAYIINN TpuKa3. Eciu peructpanus HOBOWM
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WK W3MEHEHHE 3asiBKH OBUTO YCIEIIHBIM, TO TpH o00paboTke
TIOCJIEAYIOMIETO TPHKa3a Ha €€ CHATHE MM U3MECHCHHE C yKa3aHHEM
OrigClOrdID Oyzmer HaiimeH OumpxeBOoif HOMEp 3asiBKH M 00paboTka
npou3oiaeT no Bapuanty 1. Eciau B peructpaiyiv HOBOH WIN 3aMEHE
3asBKU OyJeT 0TKa3aHo, TO OMPIKEBOr0 HOMEpa HOBOH 3asBKH He OyneT
u o0paboTka MOCIHENYIOIIEro IpHKa3a Ha CHATHE WM 3aMEHY
HECYIIECTBYIOLIEH 3asBKHU IPOU30UIET [0 BapUaHTY 2.

37

OrderID

String (12)

BupixeBoit HOMep 3asiBKH, KOTOPYIO HAJl0 CHATh. Y CIOBHO 00s3aTelIbHOE, €CIN
He ykazaHo mosie OrigClOrdID (41). Ecnmu mome OrderID ompeneneno, To
3navenne 1moist OrigClOrdID uraopupyercs.

CusiTre 3asBKe IpyruM mojb3oBareneM (SenderComplD) BO3MOKHO TONBKO IIpH
YKa3aHHHU TOTO OIS

11

ClordID

String(20)

YuaukaneHbIi uaeaTudukaTop coodmenuns Order Cancel Request (F) - 3ampoca
Ha CHSTHE 3asBKH.

3ameuanue: coaepkumoe 3toro mois 3anocutcs B moise UPDORDERREF
3asBKU B Tabnuiax Toprosoii CucteMsl

3anpenieHo HUCIoNb30BaTh CUMBOJ ‘#’ KaK IMEPBBIM CHMBOJ B CTPOKE IIOJA
ClOrdID (11) mnst coobmiennii Tuno Order Cancel Request (35=F) u Order
Cancel Replace Request (35=G).

[Ipu Hamuuuu cuMmBosia ‘#’ B Hawajie CTPOKH mouid 11 mpukassl Ha CHATHE H
H3MEeHEHHeE 3asBKH OyIyT OTBEPraThCsi C OTIIPABKOW OTBETHOTO COOOIICHHS THTIA
Reject (35=3).

BbI MOXeTe HCTI0NB30BaTh 3TOT CUMBOJI B JTFOOBIX APYTHX MO3UIMAX 3TOH CTPOKH,
KpOM€E CaMOH IepBOil.

54

Side

char

'1' ([oxynka)
'2' ([Ipomaxa)

HampaBnenHocTs 3asBku. O0s3aTENbHO B COOTBETCTBHH C MPOTOKOIOM FIX.
Urnopupyercs npu oopadoTke.

60

TransactTime

UTCTimestamp

Bpewms popmupoBanus 3anpoca Ha cHATHE 3asBKH. O03aTELHO B COOTBETCTBHH
¢ mportokoioM FIX. UrHopupyetcs mpu o6padboTke.

<Tpymma «Trailer»>
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4.1.4 Order Cancel/Replace Request (G)
CoobueHune Order Cancel/Replace Request (G) ucnonbsyerca Ana MameHeHMsa napameTpos 3aABKM. O6bpaboTka npukasa Order Cancel/Replace Request (G) —
aTomMapHas onepaums, To ecTb Apyrue npuKasbl He MoryT 0b6pabaTbiBaTbCs MeXK Ay CHATUEM UCXOAHOM 3anABKM U perncTpaumein Hosoi. Bpems 06paboTkun cooblieHuns
(spems oxunganua oteeta) Order Cancel Replace npeBbilaeT Bpems 0XXnaaHna oTBETa NPu PErncTpaLmMm HOBOM 3asiBKM, HO MeHbLLEe CYMMapHOTo BpeMeHU 06paboTku
napbl npukasos Order Cancel Request + New order single. CpeaHee Bpems goctaBku npukasa Order Cancel Replace oT K1veHTa BO BXOAHYIO odyepeab A4pa TOProeoii
CUCTEMbI He OT/IMYAETCA OT BPEMEHU AOCTaBKM Npukasos gpyrux Tunos (New Order Single nnu Order Cancel Request).

3TOT 3anNpoc MMeeT cneaytoline orpaHNYeHns, KOTopble MOTYT BbITb CHATbI UK U3MEHEeHbI B byayuwmx Bepcusax MFIX Trade:
. YacTMYHO UCMNONHEHHbIE CAENKAMU UM NpeaBapUTE/ibHbIMU CAENKAaMU 33aSBKU U KOTUPOBKM HE MOTYT BbiTb M3MeHeHbl. Mpu NonbiTKe U3MEHUTb

YaCTUYHO UCMOJIHEHHYIO 3aABKY UM KOTUPOBKY NO/b30BaTe /b NOAYy4YnT coobuleHne Cancel Reject ¢ KogOM O0TKa3a TOProBoi cUCTeMbI B CTPoKe nons Text (58)
paBHbiMm 900. PopmaT cTpoku B none Text(58) NOCTOAHEH, HO UMEET ABa BapuaHTa A1 PYCCKOrO M aHMIMNCKOro A3bIKOB OTBETOB TOProBOA CUCTEMBI.

o OcTaToK 3anBKM (KOTUPOBKM) CHMUMAETCA TONIbKO Npu 3HadveHuun nonsa CancelOrigOnReject (9619) =Y M He cCHMMAaETCcA NpU APYrMX 3HAYEHUAX UK
OTCYTCTBUM 3TOrO NONA.

o Monb3osaTenb, co3gaslumii, cHATyto npu CancelOrigOnReject (9619) =Y 4acTUYHO UCMONHEHHYIO 3a8BKY, Noay4nT coobuieHme Execution Report /
Canceled co 3HauyeHnem nona ClOrdID(11) 13 coobuieHmnaA, KOTopoe NPUBENO K NOCTaHOBKE CHUMAEMO 3asiBKU.

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

° 3aABKM «B ayKUMOH 3aKpbITUsa» 1 3aaBKK PEMNO ¢ LUK He moryT 6bITb M3MeHeHbI. Mcnonb3yiTe pasaensHble 3anpocbkl Order Cancel Request n New
Order single.

° Bbl MOXKeTe U3MeHUTb LeHy 3anaBKku (44), konndectso (38), nnm none SecondaryClOrdID. Apyrue napamMeTpbl 3asiBKU B NPUKa3e Ha USMEHEHWNE A0JIXKHbI
COBMazaTb C NapamMeTpammn M3MeHAEMOM 3aABKN.

. N3meHeHHanA 3aaBKa Bcerga tepaeT NpMopuUTeT NO BpeMeHM NOCTaHOBKM.

o MN3meHeHHOW 3asaBKe NpMcBanBaeTca HoBbIN bupkesoi Homep OrderlID (37) 1 HoBoe 3HauyeHne nonss MDEntrylD (278).

. CooblueHus, coaepaline Noas, He yKasaHHble B Tabanue HUXke, OTBepratoTca.

. Ecnun 3aAaBKa nameHeHa npukasom SenderComplD, He cosnagatowmm ¢ SenderComplD npukasa Ha ee noctaHoBKy, To SenderComplD, co3gasLmi
M3MEHEHHYI0 3asBKy NosiyuuT Execution Report o cHATUK 3asaBKK ¢ yKazaHMem B none ClOrdID (11) sHauyeHua ClOrdID (11) npuKasa Ha co3gaHne U3MeHeHHOM
3aABKWU.

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

Tabnuua 22



<Standard Message Header>

© Hanunuue

[onyctumble 3HaueHUs

MpumevaHue

Tun cooOwenus = 'G

11

ClOrdID

(@)

String(20)

YHUKaNbHBIN HACHTH()UKATOP COOOIICHNS HA 3aMEHY 3asIBKH.

3anpenieHo MCIoJb30BaTh CUMBOJN ‘#’ Kak MEPBBI CHMBOJ B CTPOKE MOJIS
CIOrdID (11) mns coobmenunii Tumos Order Cancel Request (35=F) u Order
Cancel Replace Request (35=G).

IIpn Hamuuuu cumBoyia ‘#’ B Hauasie CTPOKHW moiisi 11 mpukassl Ha CHATHE U
M3MEHEHHE 3asBKH OyAyT OTBEprarbCs C OTIPABKOM OTBETHOTO COOOIICHHS
tuma Reject (35=3).

Bbl MOkeTe HCIOJIBb30BaTh 3TOT CUMBOJI B JIIOOBIX JAPYTHMX IMO3HMLUSAX ITOH
CTPOKH, KPOME CaMO MEePBOM.

41

OrigClOrdID

String (20)

[Monb3oBarenbCKuii  MIACHTU(GUKATOP 3asiBKH, KOTOPYIO HaJ0 HW3MCHUTB.
YcnoBHo o0si3arenbHOe, eciu He ykazan OrderID.

MpumeyaHue: npu obpaboTKe NPUKasa Ha CHATUE WM U3MEHEHUE 3asBKU
BO3MOKHbI C/ieaytoLme CUTyaLmm:

1. MFIX Trade cepBep Hallen COOTBETCTBME MeXKAY YKa3aHHbIM
B 3anpoce OrigClOrdID u 6upxesbim Homepom 3aaBku OrderlID (37),
unn 6upykesoi Homep cooblieH B 3anpoce. 3anpoc Ha CHATUE
OoTNpaBAAeTcA No 6MpKeBOMy HOMeEpPY B SAPO TOProBOW CUCTEMBI,
KOTOpOe MpPOM3BOAMUT MOMUCK aKTUBHOW 3aABKM C 6upKeBbIM
HOMEpOM, COBMAZAKLWMM C YKa3aHHbIM B 3aMpoce Ha CHATUE Wan
M3MEHEHWEe, U  KOTOPYH  pa3peleHo  CHMMATb  AaHHOMY
nonb3osatento (SenderComplD). Ecan 3asBKa He HaiAaeHa, To
BO3BpalllaeTca OTKa3 C KOAOM OWMUBKM M TekcTom Tuna (219) He
HallaeHo 3aABOK AnA cHATUA. Henb3a cHumatb: 0. Ecnv 3aABKa cHATa
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37

1

OrderID

Account

y

O*

String (12)

String (12)

WIN UCNOJSIHEHA, TO BO3BpallaeTCA CTPOKa C YKa3daHuem CTaTyca
3aABKMW.

2. Ha MFIX transactional cepBepe He HaWgeHo 6GupKeBoro
HOMepa 3asBKM ANA yKasaHHoro B 3anpoce OrigClOrdID. 3anpoc
OTK/IOHAETCA € YKa3aHuem B nose Text 58=can't find order (Bcerga Ha
aHIIMMCKOM A3bIKE).

3. Ecnm 3anpocbl Ha PerncTpaumio uam usmeHeHue / oTmMeHy
33ABKN NPUXOJAT OT ofHoro u Toro e SenderComplD ¢ manbimu
WHTEPBaZlaMM  BPEMEHM, TO WX  WCMOJHEHWE  MPOUCXOLMUT
nocnefoBaTeNbHO, U B CUMHXPOHHOM peXMme Ha ydactke oT FIX
cepBepa 40 A4pa TOProsBoi cuctembl. MNocnenyowmin nNpukas He
OTNPaBAAETCs A0 TeX NOP, NOKA KOLOM cepBepa He ByAeT NoyyeH U
06paboTaH OTBET Ha Npeablaywmnii Npukas. Ecan peructpayma Hosow
WU M3MeHeHMe 3asaBKM Obl1o ycCnewHblim, TO npu o0bpaboTke
nocaenyoLlero Np1Kasa Ha ee CHATME WU U3MEHEHUE C YKa3zaHuem
OrigClOrdID 6yaet HaliaeH BupkeBoi Homep 3aABKU U 0bpaboTka
npounsonaeT no BapmaHTy 1. Ecnm B pernctpauum HoBOM UM 3ameHe
3aABKKU OyaeT OoTKasaHo, TO BMPXKeBOro HomMepa HOBOW 3asABKU He
byneT 1 0bpaboTKa nocnenytoLero nNpukasa Ha CHATUE UK 3aMeHy
HecyLLecTBYHOLLEN 3aABKN NPOM30MAAET NO BapuaHTy 2.

BupxeBoii HoMep u3MeHs1eMoil 3asiBku B ToproBoii cucreme. Y CIOBHO

o0s3arensHOE, eciu He ykazaHo moiie OrigClOrdID (41). Ecmu moire OrderID

ompeneneHo, To 3HadeHue moist OrigClOrdID urHopupyercs.

H3meneHne 3asiBKU IOJIb30BATECJIEM, HC PETUCTPUPOBABIINM €€ paHEe,
BO3MOJXKHO TOJIBKO € YKa3aHHUEM €€ 6I/Ip)K€BOI‘O HOMCEDpaA.

TOpFOBHﬁ CUCT. ,HOJ'I)KCH COBIIaZIaTb C HOMEPOM CHETa I/ICXO,HHOI71 3asBKH.
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component block
<Parties>

<Mpynna «Instrument»>

44 Price

38 OrderQty

526 | SecondaryClOrdID

9619 | CancelOrigOnReject

386 | NoTradingSessions

Price

Qty (10)

String(12)

String (1)

NumInGroup

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

N — He CHMMaTb MCXOAHYIO
3aABKY eCnuM ee U3MeHeHue
HEBO3MOHO

1 (one element)

Croponsl 3asBku. ComepXuT Koz KiueHTa (Tar 448), 3HaueHrne KOTOpOro
JOJDKHO COBIIAJATh CO 3HAYCHHEM B HCXOIHOU 3asBKe.

[TprmMeuanue: eciy KoJ KIMEHTa ObUT yKa3aH GUPMOM ISl 3asBKH,
BBICTABJICHHOH 110 COOCTBEHHOMY CYETY, TO KO KINEHTa HTHOPHPYETCS
toprosoii cucremoit u mosie CLIENTCODE ocraercs mycteiv. Mi3MeHeHnE
[apaMeTPOB TaKOH 3asBKH BO3MOXKHO TOJBKO 0€3 yKa3aHHUs KOJa KIMEHTA B
COOOIIEHNH.

OUHAHCOBBI MHCTPYMEHT, 10 KOTOpPOMY Oblila MOJaHa M3MCHsSeMas 3asBKa.
JlomxHO coBmaaaTh CoO 3HaUEHHWEM B UCXOHOM 3asiBKeE.

LleHa 3a eiMHMILY [IEHHOM OyMary.

MaxkcumanbHas JUIMHA 3TOro IoJisl — 10 CHUMBOJIOB, BKJIKOYas CHMBOJI
Z[CCSITH‘IHOP'I TOYKHU. 3asBKH C HCHOﬁ, HC COOTBGTCTBy}OH.Ieﬁ MHWHHUMAJIbHOMY
mary neHbl, OTBCPrar0TCs.

KonmaecTBo meHHBIX 6yMar, BBIPA’KCHHOC B JIOTAX

Koj Buemraero monb3oBatens. ComepKUMoOe 3TOrO OISl 3aHOCHUTCS B IMOJIE
EXTREF 3asBku B Tabaummax TC. Yrtounsiite y cBoero Opokepa dopmar
JIAHHOTO TI0JISI B COOTBETCTBUH C MPaBHIaMH OpoKepa.

MpumeyaHna:
° Ecnv dnar He yKkasaH, TO N0 YMONYaHUIO UCXOAHAA 3asBKa He
CHMMaeTcA
. ®nar onpesenset 06paboTKy TONLKO NPUHATLIX COOBLLEHWN

Order Cancel Replace. Ecam oHM  oTBepraloTcs  M3-3a
HenoAAep’KMBaemMoro TuMna 3afBKM, HECOBMNAZEeHWA MNapameTpos
Account, Side, Parties, Instrument, TradingSessionld, He
NoAAEPXKMBAEMOETO pPeXMmMa TOPros, TO WCXOAHAA 3afBKa He
U3MeHsaeTcA.
KommuectBo snementoB B rpymnme TradingSessionIDs. I'pymma momkaa
COJIepKaTh OJMH JJIEMCHT, HHAYE 3asiBKa OyJeT OTKJIOHEHA.
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336

40

54

60

376

=>TradingSessionID

OrdType

Side

TransactTime

CompliancelD

<lpynna «Trailer»>

O*

String (4)

char

char

UTCTimestamp

Char

1" (Buy);

2" (sell).

‘A’ (B pe3ynbTare aaropurma
ABTOCJIC/IOBAHHS)

'R' (B pe3ynbrare paboTs
aJIrOpUTMa-po00Ta)

'S' (B pesyJbrare
cpabaThIBaHUs YCIOBHOTO
MOpy4eHHst (CTOM-JI0CC))

'D' (3akpbITHE TIO3UIMH B
pe3yJbTare He HCIOJTHEHHOTO
MarginCall)

"' (mpobemn) (He 3amosHeHO)
'M' (Py4Ho#1 BBOT)

3ameuanne: mons 386 m 336 00pa3yloT Tpymiry M JOJDKHBI CIEIOBAaTh B
COOOIIEHNN CTPOTO APYT 3a IPYroM, MEKAYy HUMH HE HOJDKHO OBITh HUKAKHX
JIpYrUX NOJEH.

Wnentnduxarop pexumMa TOPToB A (GUHAHCOBOTO MHCTPYMEHTA, 3asBKH 110
KOTOPOMY JOJDKHBI OBITH HM3MEHEHBI. J[OJDKHO cOBHagaTh €O 3HA4YCHHEM
UCXOJHOM 3asBKH.

Tun uzmeHsiemMoii 3asiBKU. J{omKeH ObITh TEM XKe, YTO U B UICXOJHOH 3asBKeE.

HaHpaBHeHHOCTL 3asdBKHU. IIOJ'DKHO COBIIaJaTh CO 3HAUCHHEM B MCXOIHOM
3as4BKE.

Bpewms dpopmupoBaHus 3anmpoca Ha U3MEHeHHe 3asBKH. O0s3aTeIbHO B
cooTBeTCTBUH ¢ poTtokoiioM FIX. UrHOopupyetcs mpu 06padoTke.

MapKkupyeT IpUIHHY TOCTAHOBKH WM H3MEHEHHS 3a1BKH
ITpOKOHCYIBTUPYHTECH C BAaIllMM OPOKEPOM O PEKOMEHIYEMBIX MpaBHIIAX
3aI0JTHEHHS 3TOTO TOJIS.

Eciu 310 noste orcyretByeT B coobmennun NewOrderSingle nnu B coobiieHnn
OrderCancelReplace, To y co3nanHoii Mu 3asiBKH B coobIenusx Execution
Report ono Oynet umeth 3HaueHue © © (mpoode).
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4.1.5 Order Mass Cancel Request (q)

Cooomienue Order Mass Cancel Request (q) ucosib3yeTcst /11 MACCOBOTO CHSATHSI paHee pa3MEIIeHHbBIX 3asBOK.
[Monst coobmmenust Order Mass Cancel Request (q) onucansr B Tadiuie 23.

e  UTOOBI CHSTB 3asIBKH I10 ONPECICHHOMY (DMHAHCOBOMY MHCTPYMEHTY, HY>KHO OIIPECIHUTh CICIYIOLIHE TTapaMeTphI:
MassCancelRequestType (530) = ‘1°, TradingSessionID (336) = <ugentudukarop pexuma Topros>, Symbol (55) = <upentuduratop
(hMHAHCOBOT'O HHCTPYMEHTA™>;

e  UT0OBI CHSTH 3asIBKH HA MOKYIIKY, HY’>KHO OIPECIUTh CICIYIOIIHE ITapaMeTPhI:

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

e YToOBI CHATPH 3aIBKH Ha MPOJIAXKY, HY>KHO ONPEICITUTh CICAYIONIHE TapaMeTphI:
MassCancelRequestType (530) = 7, Side (54) = ‘2’;

e  UTOOBI CHSTh 3asIBKH 110 ONPECICHHOMY TOPTOBOMY CUETY, HY)KHO OIPEICIUTh CIICIYOIIHE ITapaMeTPhbI:
MassCancelRequestType (530) = “7°, Account (1) = <TOproBbIii cyeT>;

e  UTOOBI CHSTH 3asIBKH ONPEICICHHOTO MOJIb30BATENs, HY)KHO ONPEICIUTh CICIYIOLIHE TapaMETPhI:

MassCancelRequestType (530) = “7°, NoPartyID (453) = 1, PartyID (448) = <unentudukatop nons3osarens>, PartylDSource (447) =
‘D’, PartyRole (452) = “12’;
e UroObI CHATH 3asBKH OIPEECICHHON (PUPMBI, HY>)KHO OIPEIETUTh CIEAYIOLIUE TapaMeTPhI:
MassCancelRequestType (530) = “7°, NoPartyID (453) = 1, PartylD (448) = <unentucdukarop ¢upmer>, PartyIDSource (447) = ‘D’,
PartyRole (452) = “1;

e UroObI CHATH BCE 3asIBKU, HY’)KHO OIPENIEIUTD MTapaMeTp:
MassCancelRequestType (530) = “7°.

[Momnst C1OrdID (11) u TransactTime (60) siBistroTcst 00s13aTenbHBIMEU B coobmiernn Order Mass Cancel Request (q) 1 TOTKHBI OBITB 3aII0THEHBI

BCCTrJa, HE3aBUCUMO OT TOI'O, KAKHEC ITapaMETPhbl CHATUSA 3adBOK OIIPECACIICHBI.

Ta0mnuma 23

(=2}
f_ﬁ ﬂOHyCTPlMLIe 3HAYCHUSA l'[puMeqalme

Tum coobmenns = 'qQ'

<I'pynmna «Header»>
11 | ClOrdID

I}  aguune

String Wnentudurarop coobmenuss Order Mass Cancel Request (g) - maccoBoro
3aIpoca Ha CHATHE 3a5BOK.
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526

SecondaryClOrdID

BN Haauune

String

ﬂonycranle SJHAYCHUSA

ITpumeyanue

Conepxxumoe 3Toro moiisi coorBeTcTByeT nomw EXTREF 3asBku B Tabnuiax
Toproso#i Cucremsl. Ecnn ykazano naHHoe moje, TO OyAyT CHSTHI TOJIBKO Te
3asBkHM, B KoTopbix moine EXTREF coBmamaer co 3HadeHueM mois
SecondaryClOrdID.

530

MassCancelRequestType

char

‘r (Caarp
OIIpENENCHHOMY (DHHAHCOBOMY
HHCTPYMEHTY)

‘7’ (CHATb BCE 3asBKH, KOTOPBIC
YAOBIETBOPSIOT  IapaMeTpam
3ampoca)

3agaBKH Io

Tumn MaccoBoro 3ampoca Ha CHATHUE 3asBOK.

336

TradingSessionID

y*

String

Wnentudukarop pexxuMa TOProB isl (PMHAHCOBOTO HHCTPYMEHTA, 3asSBKH IIO
KOTOpOMY OOJDKHBI ObITh CHATBL. Obs3arenpHo, ecan MassCancelRequestType
(530) = “1” (CHATB 3asBKH 110 OIIPEAEICHHOMY (PHAHCOBOMY HHCTPYMEHTY ).

<I'pynma «Instrument»>

Wnentudukarop (HUHAHCOBOrO HHCTPYMEHTA, 3asSBKH MO KOTOPOMY JOJIKHBI
obITh cHATHL. O6s3arensHo, ecau MassCancelRequestType (530) = ‘1’ (Custb
3asBKH TIO0 ONPEICIICHHOMY (PHHAHCOBOMY HHCTPYMEHTY).

54

Side

char

'1' (Mokynka)
'2' ([Tpomaxa)

HampasneHHocTs 3asiBku. Mcnonb3yeTcs, Kak IONOJIHUTENbHBIM IapaMerp
3ampoca Ha CHATHE 3asBOK. EciiM 3HaueHUe He OINpeJeNIeHO, CUMTAETCs, 4TO
3as1BKH JIF0001 HAIPaBJICHHOCTH JJOJDKHBI OBITH CHSTHI.

60

TransactTime

UTCTimestamp

Bpewms dopmupoBanms 3ampoca Ha CHATHE 3a1BOK. O0s3aTeNEHO B COOTBETCTBHU
¢ mpotokojiom FIX. UrHopupyercst mpu 00paboTke.

Account

String(12)

Topeosvii cuem, 6 cuem Komopoz2o nodana 3asexa. Hcnonvsyemcs, kax
OONONHUMENbHBII NAPAMEmp 3anpoca Ha cHamue 3as160k. Eciu snauenue ne
onpeoeneno, CYUMAaemcs, Ymo 346K ¢ T00bIM MOP20GbIM CUEMOM OO0JIHCHBL
Obimob cHAMBbL.

<[pynna «Partiesy>

Cmopomnwl 3asa8xu. O0bIHO coO0epocum UOeHMUGUKAmop noib308amens u/uiu
upmbl, 3a56KU KOMOPLIX 00NNCHBL Obimb CHAMbL. Eciu nomvzoeamens u gupma
He onpedenenbl, CYUmaenmcsl, Ymo 3as6Ku Jo0blx Gupm, nov3oeameneti QONNCHbL
6blmb CHAMUL.
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ﬂonycranle SJHAYCHUSA Hpnmeqaﬂne

®  Haanune

<I'pynmna «Trailer»>

Coo06LeHus oT cepBepa K KNUeHTy

4.1.6 Trading Session Status (h)

Coobuenune Trading Session Status (h) npenocraiser HHGOPMALIKIO O CTATyCe MOIKIIOYCHHS K KOHKpeTHOMY phiHKy MOEX u otmpasisiercst
FIX xnuenty 6e3 3amnpoca (unsolicited) B cieayroniux ciryvasx:

o Coenunenue FIX cepepa ¢ Toprosoii cuctemoit MOEX ycranoBieHo

o Coenunenne FIX cepepa ¢ Toprosoii cucremoit MOEX 3aBepiiieHO KOPPEKTHO

o Coenunenue FIX cepsepa ¢ Toprosoii cuctemoit MOEX 3aBepiiieH0 HEKOPPEKTHO
o [ToBTOpHOE coenunenue FIX cepepa ¢ Toprosoii cucremoit MOEX

o Toprogas cuctema MOEX nepe3anyiiena/Bo300HOBIIEHA.

[Mpumeuanue: Het HeoOxoammocTu oxuaarh coodmenus 340=101 npu mosrydenun ycrenrHoro coodmennst Logon. Coobmenus Trading session
Status UCTIOB3YIOTCS TOJIBKO TIPU HETATUBHBIX CIICHAPUSX:
» Jlonmyuenue coobmenus 340=103 o3nauaer, yto BBl He Oyaere monmydaTh Execution Reports o Tex mop, moka He TpUIET
coobmenue 340=101
= Bce nmpuka3bsl Ha MOCTAaHOBKY/OTMEHY/M3MEHEHUS 3asiBKH OYJyT OTBEPrHYTHI B MPOMEXKYTKE BPEMEHU MEXIy TOTyYeHHUEM
coo6mienust 340=103 u coobmenus 340=101
» [lomyuenue coobmenuss 340=101 mocnme coobmenus 340=103 o3Hauaer, 4ro padorocmocobHocTh FIX cepBepa
BOCCTaHOBJICHA.
ITons coobmenus Trading Session Status (h) omucanst B Tabwie 24.
Tabnuna 214

,ZIOHyCTPIMl)Ie SHAYCHUA l'lpuMeanue

)
=
=
=
=
<

=

<I'pymma «Header»> O ‘ ‘ Tun coobmienus = 'h'
(0]

336 | TradingSessionID String ‘ ‘ WnenTtrdukarop Toprooii ceccun. Ilosie coaepKuT HaeHTH(HUKATOP PHIHKA.
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325 | UnsolicitedIndicator H Boolean Y' (Ta) WNHauKaTop, KOTOPBIA MOKAa3bIBACT, OTIPABISETCS JIH 3TO COOOIIECHHE IO
3anpocy/moamnucke (B orBeT Ha Trading Session Status Request (g)) mmu HeT.

340 | TradSesStatus O int ‘100’ (Topeosas cucmema | Cratyc TOproBoil ceccum. lcmome3syercs [UIsi TpPEAOCTaBICHHUS CTaTyca
nepesanywena/6030o1o61ena) MOJKIIIOYEHHsT K KOHKpeTHOMY peiHKY MOEX.
‘101"  (Coedunenue ¢ MOEX
YCMAHOBEHO)

‘102"  (Coedunenue ¢ MOEX
3a8epuieHo KOppeKmHo)
‘103" (Coeounenue ¢ MOEX
3a6epueno HeKOppPeKmHo)
‘104’ (IloemopHoe coedunenue c
MOEX)
58 Text H String TekcToBas CTpoka B CBOOOAHOM Qopmare. MOXKET HCIOIB30BATHCS IS
KOMMEHTapHUEB, TOMOIHATEIbHON HH(POPMAIMN KACAFOIIEHCS MTOJKIIIOYECHHS K
KOHKpeTHOMY peiHKY MOEX.
<I'pynna «Trailer»> o

4.1.7 Execution Report (8)

Cooo6menue Execution Report (8) ucronb3yercst st TOTO, 4TOOBI:
e JloarBepauTh pazMelICHUE 3a5BKH;
OTKJIOHUTB 3alPOC HA MTOCTAHOBKY 3asBKH;
[ToaTBepAUTH MONTy4YEHHE KOPPEKTHOTO 3aIpOca Ha CHATHUE 3a5BKH,
[IpenoctaBuTh HHPOPMAIIHIO O TEKYIIIEM CTaTyCe 3asBKH;
[IpenoctaBuTh HHPOPMAIIHIO O CACTKAX, 3aKTIOYCHHBIX HA OCHOBE 3aSBKU;
[IpenoctaButh nHGOPMAIIHIO 00 YCIIEITHOM CHITHH 3asIBKU;
[IpenocTaBuTh HHGOPMAIIHIO O TIPEIBAPUTEIHLHOM CIICIIKE, 3aKITFOYCHHON Ha OCHOBE 3asBKH 110 KOTUPOBKE MPOBaiiiepa TUKBHIHOCTH
Hpe)IOCTaBI/ITI) YBCAOMIICHHUEC O IOATBEPKACHHUU UJIU OTMCHE HpeHBapHTeHBHOﬁ COCIIKHU

B coobmenusix Execution Report (8) moxer nmpucytcTBoBath mosie Text (58), B KOTOpOM COJIEPKUTCS CTPOKA OTBETA siZjpa TOPTOBOM CHCTEMBI JIJIsI
COOBITHI THIA PETHCTPALINH, CHATHS WIIM U3MEHEHUS 3as1BKU, UM OTKA30B B 3THX JIeHCTBUIX. PeKOMeH IyeTcsl IpOBEPsITh HAJIMYKE B 3TOU CTPOKE
KOJIa BO3BpaTa B CKoOKax, HarpuMmep,



58=(210) CuaTo B3agBok: 1. CHATO KoOJIMUeCcTRBO: 1. Henbs3g cHuMarTb: 0.
dopMar CTPOKHU ITOCTOSTHEH, HO UMEET PYCCKHI M aHTTTMHCKUK BapraHThl. Kokl BO3BpaTa B CKOOKAX MOCTOSHHBI JJIS KaXKJIOTO U3 COOBITHIA.

B ciyuae caenku mo BamroTHo# cBon min PEITO ¢ 11K 3asBke, Beeraa co3maercs 3 Execution Report (8) coobmienus ¢ onunakossim OrderID (37):

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

2. Jlanee ClIeAyIOT JIBE CIIOT CIIEJIKH CO 3HAUCHHUSIMU 110 COOTBETCTBYIOIINUM pacueTHbIM AHsIM cBona mwin caeiaku PEITO c IIK; Symbol (55) pasen
SECCODE* tekyimero cnota; J0T COOTBETCTBYyeT cMMBOITy crioTa. [Toste LeavesQty (151) y Takux caenok Bceraa pasHo «0», a CumQty (14)
paBao LastQty (32).

B coobmienusx Execution Report (8) umeercs ciemyromias goruka monyderust TaroB ClOrdID(11) u OrigClOrdID(41) u ExecType (150):

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

e mpu cusatuu 3ai8ku, ™oru - ClOrdID(11) u OrigClOrdID(41) moay4ut TOJIbKO HACHTH()UKATOP MOCTABUBIIHIA 3aIBKY, IIPH YCJIOBHH, YTO
caM XKe ee CHSLI;

B ciIyyae, eciu 3asiBka cuuMaetcs mpu SenderCompld (49) ne paBubim SenderCompld (49) nocraBusiiero 3asiBKy, To B Execution Report (8)

o6ouMm unentuduraropam npuner ExecType (150) =4. Bnagenen 3asBku moixydut cooOmieHue co 3HadenueM mojist ClOrdID(11) paBHbIM

CIOrdID(11) B coob1ieHun o0 nocTaHoOBKe 3asBKU. M neHTH(HKaTOpY, CHABIIEMY 3asIBKY, IPUAET coodiieHne co 3HauenneM noist ClOrdID(11)

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

e IIpU CHATHUU 3asBKH, IO KOTOpPOW Ooyiee HE OXKMUIACTCS OTUETOB 1O cAeNKaM (KaK MPaBHJIO, TO 3asBKM, HE YCIIEBIIME YaCTHYHO
UCTIOJHUTHCS ) ToJIb30BaTeNto npuet cpasy Execution Report (8) ExecType (150) =4, coobmenust Execution Report (8) ExecType (150)
=6 He Oyner

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

® [IpH yCIIEIIHOM M3MEHEHUH ITapaMeTpOB 3asBKU HACHTH(PHUKAaTOpOM eé moctaBuBIIUM, B oTBeT Ha cBoi Order Cancel/Replace Request
(G) on momyuut Execution Report (8) co 3nauenuem ExecType (150) =5, ClOrdID(11) paBubim ClOrdID(11) u3 cooOrienust o
nocraHoBke Order Cancel/Replace Request (G), u OrigClOrdID(41) pasusbrit ClOrdID(11) u3 coobmenust New Order - Single (D).

e [IpH YCIIEIIHOM M3MEHEHHH TapaMeTpoB 3asBKH, Koraa 3HaucHue SenderCompld (49) 8 Order Cancel/Replace Request (G) ue paBHO
SenderCompld (49) nocraBuBIiero 3asBKy, HACHTH(GUKATOP, TOCTABUBIINI HCXOIHYIO 3asBKY noyuuT Execution Report (8) co
3naueHreM ExecType (150) =4 u 3nauenuem mosist ClOrdID(11) paBabiM ClOrdID(11) u3 cooOlieHus 0 MOCTAaHOBKE 3asBKH.



Wnentudukatop, n3MeHUBIINH 3as1BKy moaydut Execution Report (8) co 3nauennem ExecType (150) =5 u ClOrdID(11) paBHBIM
ClOrdID(11) u3 coobmieHus1, KOTOPOE MPUBEIIO K MOCTAHOBKE U3MEHSEMOM 3asBKH.

ITonst coobmmenus Execution Report (8) omrcansl B Tabnuie 25.

Tabnuua 225
Ioue J10 bI€ p
= ;
? :
= =
<
=
<I'pymma «Header»> (0] Tun coobmenus = '8'
37 OrderID o String Wnentuduxarop 3asBku, npucsanbaemblii Toprosoit Cucremoit MOEX. YHukaneH Bo Bceit
HCTOPUH PHIHKA.
526 SecondaryClOrdID H String [Mose 3amonasercs 3HauenneM nosst EXTREF u3 tabmun MOEX 1 coBnagaeT co 3HauCHHEM,
YKa3aHHBIM [IPH IIOCTAHOBKE 3a5IBKU.
11 ClOrdID (@) String VHuKaIbHE (B TedeHue qHs it ganHoro SenderComplD) monb30oBaTenbCKuin

uneHTH(UKATOP TPHKa3a, B OTBET Ha KOTOPHIi IPUXOAUT AaHHBII EXecution Report.

Jist myOsuKaIyy COOBITHH 110 3asiBKaM — MMOJIb30BaTEIbCKHIA HACHTH()HUKATOP 3asSBKU.
IMpumeuanune: ClOrdID moxxer ObITh HEYHHKAIBHBIM WM coAepkarh 3HaudeHue ‘N/A’,
HaIpuMep, eCNM II0JIb30BaTeNb CO3Mal WIIM CHAJ 3aiBKy He uepe3 mprmitoxkenune MFIX
Transactional.

41 OrigClOrdID H String [Monp30BaTeNIbCKHI HICHTH(HHUKATOP 3a5BKH, UCIIONB3YETCs IPU CHATHY /M3MCHCHUH 3asIBKH.
O0bs3aTenbHOE, €CIIM 3TO COO0IIeHNE OTHpaBisieTcst B oTBeT Ha 3anpoc Order Cancel Request
(F)/Order Cancel/Replace Request (G) oT moip3oBatesnsi, MOCTaBUBLIETO NEPBOHAYAIBHYIO
3a5BKY.

ClOrdID (11) paBen ClOrdID (11) 3asBku Ha cHsTue/usMeHenue 3asBku (HO HE
HepBOHAYAIIbHOM 3asBKH). Iloje ycnoBHO 00s3atenpHOe B oTBeTe Ha 3ampoc Order Cancel
Request (F)/Order Cancel/Replace Request (G) oT mnonb30BatTesnsi, HOCTABUBILETO
MEePBOHAYAIIBHYIO 3a5IBKY.

<I'pynmna «Parties»> H Croponsl 3asBku. ['pynmna obs3arensHast, ecniu ExecType (150) ve sBnsercs oxaum u3 (‘0°
(Pasmemenne), ‘6’ (PaccmarpuBaercs cusitue), ‘8’ (OTKIOHEHHE)).
Kaxk npaBuiio, rpymma cogepkut uaeHTudGHUKaTop GUPMBI M KOJ KIIMEHTa (€CJIM IPUMEHUM).

17 ExeclD (0] String VHUKaTIBbHBIH HIeHTHOUKATOpP OTUeTa 00 nemoaHeHnH 3asBku (Execution Report).
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JonycTtumbie
3HaAYeHUs

IIpumeuyanue

3ameuaHue: ISl CACIOK 3HAYCHHE NAHHOTO MO (POPMHPYETCS CICAYIOUIMM 00pa3oM:
<MOEX TRADENO> | <B/S direction> | <Trade Time in HHMMSS format at Moscow
time>. [Ipu sTom <B/S direction> u <Trade Time in HHMMSS format at Moscow time>
COBIAJAI0T CO 3HAYCHHWSMH B €XKEIHEBHOM OTYETEe IO caeikam, mpucbkuraeMoM MOEX B
KOHIIE JTHSL.

150 ExecType o char '0' (Pa3mernenme) Tum otyera 00 MCIIOTHEHNUH 3aSBKH, KOTOPBIN OMUCHIBACT HA3HAUCHHUE OTUETA.
'4' (Cusitue) Coob6menne Execution Report (8) o mpensapurensroii cuenke (150=L) monydaer ToIbKO
'S' (U3meneHo) OTTIPABUTEID 3aIBKU.
'6' (PaccmatpuBaercst | OTnpaBUTE b KOTHPOBKH IIPH 3aKIIOUCHUH MTPEIBAPUTEIHLHON CICIKHY MMOJTyYacT COOOIICHUE
CHSTHE) Trade Capture Report (AE).
'8' (OTKIIOHEHHE Coo6menus Execution Report (8) 06 ormene mpeaBaputensHoii caenku (150=H) moayuaror
HEKOPPEKTHOMN 00€ ee CTOPOHBI.
3asBKH) [pu moATBEPsKICHUH TIpEIBAPUTEIBHON caenku coobmenus Execution Report (8) (150=F)
'F' (Cnenka) MTONTy4YaroT 00e CTOPOHBI CACIKH.
€@L
(IIpeosapumenvhas
coenka)
‘H’ (Ommena
npeosapumenbHoll
coenki)
39 OrdStatus (0] char '0' (HoBasi/AktuBHast) | Tekymmii cTaTyc 3asBKH.

'l' (YacTnanO
HCIIOJTHEHA)

‘2" (UcnonHena)

'4' (Ormenena/CHsita)
'6'(PaccmaTtprBaeTcs
OTMEHA/CHATHUE)

'8' (OTkII0HEHA)

Ipu oKUIaHWK TIOATBEPXKICHHS NPEIBAPUTENBHBIX CIHEJIOK CTaTyC 3asBKH MOYET OBITH
YacTUYHO WCIOJHEHA B TOM 4YWCJIE€ W NPH PaBHOM HYIIO JOCTYIHOM JUIA HCIOJHEHHS
OamaHce

Ilpy CHATHHM 3aSBKHA WIH KOTHPOBKH, 110 KOTOPOM OKHIAETCSA MOATBEPKICHUE CIHEIKH,
3asBKe (KoTHpOBKe) mpucBamBaercs cratyc Pending Cancel (39=6), koTopblii 3ameHsieTcs Ha
Canceled (39=4) mocite MOATBEPKACHHUSI HITH OTKJIIOHCHHUSI BCEX MPEIBAPUTEIBHBIX CIEIOK.
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JonycTtumbie
3HaAYeHUs

'9' (OxupmaeT
HACTYIUICHUS
COOBITHA)

'E' (PaccmaTpuBaeTcs
HM3MCHEHHE)

IIpumeuyanue

636

WorkinglIndicator

H Boolean

'‘N' (He axTrBHas)
"Y' (AxTHBHAS)

WNHaukaTop, KOTOPBIM IOKa3bIBa€T, AaKTHMBHUpPOBaHA JM Ha JaHHbII MOMEHT 3asBKa.
Hcnonp3yercst Tobko 1y 3asBok co cratycoMm '0' (HoBas/AkTrBHAs), y KOTOPHIX 3a1aHO
Bpemst aktuBaruu B nose EffectiveTime (168).

103

OrdRejReason

H int

'l' (HeusBecTHBIN
HHCTPYMEHT)

'3' (IIpeBbIIeH
JMMUT TI0 3asIBKE)

'5S' (HemsBectHas
3asBKa)

'6' (lyOnmkar 3asBKH
(Hampumep,
ny6mukar ClOrdID
(11))

11"
(Hemonnep>xuaembie
aTpuOyTHI/CBOMCTBA
3asIBKN)

'13" (HekoppeKTHBIH
00beM 3asiBKN)

'15' (HekoppeKTHbIH
TOPTOBBIN CUET)

'99' (Ipyroe)

[Ipuunna oTkIOHEHMS 3asBKH. YKa3biBaeTcs st ExecType = ‘8°.

378

ExecRestatementReason

H int

97" (Ommena FOK
3AA6KU, KOMOpAs He
Modcem Obimb

[TpuunHa CHATHSI 3asBKH, UCTIONIB3YETCSI, €CIIU 3asiBKa Oblia cHsiTa TOProBoii CHCTEMOM.




JonycTtumbie IIpumeuyanue
3HaAYeHUs
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ucnonnena
HeMeOIeHHO),

98" (Ommena 3asnsku
6 KOHYye mopeogoil
ceccuu U 30516KuU,
KOMOopast npusooum K
3aKIOYEHUI0 Kpoce -
coenxu),

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

1 Account H String Toprogslii cuet, B cyeT KoToporo moaana 3aseka. CooteerctByetr mosito ACCOUNT B API
muro3a MICEX Bridge.

64 SettlDate H LocalMktDate Mara pacueros, BeipaskenHast B [ TTTMM/1/] popmare.

5020 | OptionSettIDate H LocalMktDate Mara pacueroB, ycraHoBieHHas 1uisi 3asiBki B [ TTTMMJI/] popmare. [Tone npucyrcTByeT
TOJIBKO JUISI OTYETOB I10 CAEIKaM.
[Ipumeuanue: nara pacyeToB B 3asiBKE MOXKET HE COBIA/IATh C IATOH PacueToB IO
COTIPSDKEHHBIM cleNIKaM i1l HHCTpyMeHToB BamoTHoro CBOII u PEIIO c LK.

5459 | OptionSettIType H String Kon pacueros TC MOEX

<I'pymma «Instrument»> H Tuxep, wnpeHTnuKarop GHHAHCOBOTO MHCTPyMEHTa. B KadecTBe uaeHTH(UKATOpA
¢uHaHCOBOTO MHCTpyMeHTa Hcnoib3yercss SECCODE*.

54 Side H char 1" (TTokymnka) Hamnpagsnenue 3asBku.

2" (llpomaxa B cirydae crienku 1o CBOI MHCTPYMEHTY (BaTIOTHBIM PHIHOK), HAIIPABJICHNE YKA3bIBACTCS TI0

CIIOT ceke ¢ 0oJiee Mmo3aHei pacueTHOM naToil.

<Tpymma «Order Qty Data»> H O0beM 3asBKH, BBIPQKEHHBIH B JIOTaX.

40 OrdType H char 'l' (PeiHOUHAN) Ty 3asBKH.

‘2" (JInmurtHas) B pexxume TOprosiaM ¢ KOTHPOBKAMM IPOBAiIEpPOB JMKBHAHOCTH Ha (POHIOBOM pBIHKE
PBIHOYHBIE 3asBKH OyIIyT OTKJIOHEHBI.




JonycTtumbie IIpumeuyanue
E 3HaAYEHUs
=
=
‘W' (ITo
CpeIHEB3BEIICHHOM
LIEHE)
423 PriceType H int 'l' (B npouenrax ot | Tun nensr 3asBku. st 3asBok PEIIO c LK yka3piBaercs kak craBka PEITIO
HOMHHANa) (TOIBKO
JUTSE (horIOBOTO
pBIHKA)
2"  (3a  eaumHUIY
IICHHO# OyMaru)
'9' (loxomHOCTH)
(TONBKO I
(hOHIOBOTO PHIHKA)
44 Price H Price Lena 3asBKH, HCHIONB3YETCS IS TUMUATHOH 3asBKi. OOsS3aTENBHO, €CIIH 3aJaHHO B 3asBKE.
[lome He mnpuxomuT, eciam 3asBKa ObUIA CHATa HIACHTUOUKATOPOM OTIMYHBIM OT
ITOCTABUBIIIETO 3a5BKY.
59 TimelnForce H char '0' (deiictButenbHa B | Bpemss neWCTBUS 3asBKH, OMpEENseT, KaK JOJro 3asBKa SBISETCS JACHCTBUTEIHHOM.
TEUEHHH JTHSI) OTCyTCTBHE 3TOTO IOJISI HHTEPIPETHPYETCsI, KaK
'3' (HememyienHo unu | « JleicTBUTENbHA B TEUCHUE JTHS.
OTKJIOHHTb) B pexxume TOProeiau ¢ KOTHPOBKAMH IPOBAWHJIEPOB JHMKBUAHOCTH Ha (DOHIOBOM pPHIHKE
'4" (cIIoTHUTD WTH 3asiBKH TUIIOB HemeieHHO Mii OTKIOHUTH M CHATH OCTaTOK OYAYT OTKIIOHEHBI.
OTKJIOHUTBH) Ecim 3asBKka ¢ MPHU3HAKOM «TOJBKO MACCHBHAS) MOXKET MPHUBECTH K 3AKITIOUCHHUIO CIEIKH
'7' (TIlo nene TIIPY PETUCTPAIMH, TO 3asBKA PETUCTPUPYETCS] 1 HEMEUIEHHO CHIMAeTcs 0e3 CIeToK.
3aKpBITHS) (I
(hoHIOBOTO PHIHKA)
‘z’ (TONBKO
TacCHUBHAas)
18182 | LiquidityType H Char ‘E’ — komupoeka TuI JIMKBUTHOCTH: 3asiBKa WIIM KOTHPOBKA (TOJIBKO (DOHIOBBIN PHIHOK)

‘I’ — monvko
6HYMPEHH5
JAUKBUOHOCHb




JonycTtumbie IIpumeuyanue
E 3HAYEHHSsI
=
T
168 EffectiveTime H UTCTimestamp Bpems aktuBaiuu 3asBKe (TOJBKO 1751 POHIOBOTO PHIHKA).
5202 | TradeThruTime H char ‘C’ (3asBKa B Tur coOBITHS aKTHBALMH 3a5BKH (TOJIBKO JJISI 3aBKU B AYKIIMOH 3aKPBITHS)
AyKIIMOH 3aKPBITH)
528 OrderCapacity H char P JesTensHOCTh (HUpMBI, pasMmectuBiei 3asBky. KomOuuarms: OrderCapacity (528) = 'P' u
(punmunan/Tnaa) | OrderRestrictions (529) = '5' ucnions3yeTcst ist onpeaeeHus 3asBKu MapkeT MeiKepa HitH
CIICIMATIKCTA 110 EHHBIM Gymaram (st pOHIOBOTO PHIHKA).
529 OrderRestrictions H MultipleValueString | '5' ([eiictBoBath Kak | OrpaHudyeHdss 1O 3asBke. MOoXeT cojepkaTb Ha0Op OrpaHUYEHHN/HHCTPYKIIHMA,
Mapker-melikep uiu | paszeneHHbIx mpobernom. Kombuuammst: OrderCapacity (528) = 'P' u OrderRestrictions (529)
KaKk CICIHANNCT 1o | ='5'Wchonp3yercs I onpeaeieHus 3asBKu MapKeT MeiKepa Wi CIIeIUAINCTA IO [CHHBIM
LICHHBIM OyMaram) Oymaram.
32 LastQty v Qty OObeM 3as1BKH, BRIPRKEHHBIH B JIOTaX, NPOJAHHBIN/KYTUICHHBIH B paMKax 3TOH (TIocienHeit)
CJIeNIKH ITo TaHHOM 3asiBKe. [1oe obs3aTensHoe, eciin ExecType (150) ='F' (Cuenka) wim ‘L’
(mpenBapuTebHAs CAETKA)
31 LastPx v Price Ilena sroii (mocaemHe) cAeaku mo NaHHOW 3asBke. [lose obOs3arenbHoe, ecnu ExecType
(150) = 'F' (Cnenxa) mwm ‘L’ (mpeaBapuTeNbHas CACIKA).
336 TradingSessionID o* String Wnentndukarop TOproBoil ceccun. B kauecTBe wupeHTH(HMKAaTOpa TOPrOBOH ceccuu
ucnions3yetcs pexum topros (SECBOARD).
625 TradingSessionSubID H String ‘OPEN’- mepuoj [epuoma TOProBo# ceccru, KOTaa OblIa pa3MeleHa 3asBKa.

OTKPBITHS
‘S’ — mepuox
ayKIIMOHA OTKPBITHS
‘NORM’ —
HOPMAJIbHBIN MTEPUOT
TOPTOB

‘CLOS’ — mepuon
3aKPBITHS

‘CA’ - ayKIIMOH
3aKpBITHS



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

‘I’ - mucKkpeTHbIH
ayKLIOH

‘D’ - aykuunon
KPYITHBIX ITAKETOB
(TOMBKO ISt
(hOHIOBOTO PHIHKA)
‘E* - Topru no neHe
AyKIMOHA 3aKPbITHS

IIpumeuyanue

151 LeavesQty H Qty Hewucnonnennas yacts 3asBku. Eciu OrdStatus (39) = ‘4%, ‘6° unu ‘8’ (T.e. 3asBKa OoJiee He
aKTMBHA WM OXHIaeT cHsThe), To LeavesQty = 0, unaue LeavesQty = OrderQty — CumQty
- PreMatchedCumQty.
B ciyuae ceok mo CBOI MHCTPYMEHTY (BaJIFOTHBIN PBIHOK) co cnoT monem Symbol (55),
LeavesQty = “0”.

14 CumQty H Qty HcnonHeHHas yacTh 3as1BKH.
He cozxepxut komrgectBo PreMatchedCumQty B mpenBapuTeabHBIX CHEIKAX, OXKUIAFONINX
TIOJITBEPIK/ICHHS.
Ecnu 3asBKa oxxumaer cusarue, T.e. OrdStatus (39) = ‘6°, To CumQty = 0.

18181 | PreMatchedCumQty H Qty 001THif 00bEM CIIENIOK, 0XKUIAIONINX TOATBEPIKICHHS MPOBAWICPOM JTMKBUIHOCTH (TOJIBKO
(hOHIOBBII PHIHOK)

6 AvgPx H Price CpenneB3BelIeHHas LieHa cAeok 1o 3asaBke. Beerna ‘0° mist MOEX.

60 TransactTime y* UTCTimestamp Bpems pecucmpayuu, cHamusl, OMKa3a 8 pecucmpayuu, uil U3MeHeHUs: 3as16KU UL 8PeMsl

saxnouenus coenxu no 3asske. Obszamenvroe, eciu ExecType (150) seisemcest 00num u3
(0,4, ‘5, 6, ‘F’, L)\

Ilpumeuanue:

ons 60 u 9412 ghopmupyrom 3nauenue epemeH pe2ucmpayuy mpaH3aKyuu 60 6Xx00HO1
ouepeou siopa TKC. Ha nuxax akmusHOCMU PbIHKA 8PeMsi 0HCUOAHUSL 8 OUepeOU MOJCem
npesviuiams 10 MuriuceKyHo.




- JonycTtumbie IIpumeuyanue
= 3HAYeHHs
=
-
9412 | OrigTime H int Bpemsi pecucmpayuu mpauzakyuu 8 MUKPOCEKYHOAX KAK YKA3AHO 6 MOpP208ol cucmeme.
Hannoe 3navenue credyem npubasumos K 3navenuio 6 60-m none o1 nonyuenus epemenu
MPAH3aKYUYU ¢ MUKPOCEKYHOHOU TOYHOCMbIO.
6029 | CurrencyCode H String Koo santomer 6 komopoui mopeyemes [[b
5155 | InstitutionID H String Hoenmupuramop pacuemnoii opeanusayuu
6636 | StipulationValue H char Y’ (Ha) HUnouxamop Y’ ykasvleaem, umo cOenKa 3aKuio4ena Ha OCHOBAHUU allcOepe-3a56Ku
‘N’ (Hem)
7695 | CoverlD H char Y’ (da) Ipusnax 6n0Kkuposku QUHAHCO8020 UHCMPYMEHmMA HA CHEeYUATbHOM cueme Hd 8peMs
‘N’(Hem) onepayuu PEIIO
7693 | ClientAccIlD H String Hoenmugpurxamop pacuemnozo cuema ¢ HKIL]
9173 | TradelssueDate H LocalMktDate Iama 3axmouenus coenxu
9945 | OrigOrderID H String Vxasvisaem |D usmenennoni saasxu. HUcnonvzyemca 6 omeem na Order Cancel/Replace
Request (G).
Tpumeuanue: npu 3amene 3a516Ku el npuceausaemcs Hoswlil bupicesoti nomep OrderID (37).
B none 9945 yxasvisaemes bupoicesoil Homep 3aa6Ku, CHAMOU NPU 6bINOTHEHUU USMEHEHUS.
9580 | ParentlD H String s coenox PEIIO u santomuvix SWAP coenok: uoenmu@urkayuonusiii Homep eUmMpurHoOU
coenxu 6 Topeosoii Cucmeme
Jlna  noomeepoicOenHoll  cOenku N0 KOMUposKe — nposanoepa  IUKGUOHOCMU!
udenmupuxayuornvlil Homep npeosapumenvholi coenxu 6 Topeosoii Cucmeme
<I'pymnma «Commission Data»> H CyMMapHast KOMHCCHS IO C/IENIKE, KOTOpas OblIa 3aK/IF0YeHa Ha OCHOBE IAHHOW 3asIBKH.
HoctynHo mist cepBucoB MFIX Trade Capture u MFIX Drop Copy B COOTBETCTBUH C
MOJTHOMOYHSMH HOJIL30BATEIS.
I'pynma vegoctynHa mist cepsuca MFIX Trade ¢ suBapst 2015 r.
<I'pymma «Yield Data»> H JIOXOQHOCTE 110 CHEJIKE.
159 AccruedInterestAmt H Amt HaxoruleHHBIH KyNOHHBIH /JOXOJ IO CHAENKE Ul KOHBEPTHPYEMBIX OOJIMIaluid HIIN

(DMHAHCOBBIX MHCTPYMEHTOB C (PUKCUPOBAHHBIM JI0XOOM (TOJIEKO A7l YOHIOBOTO PHIHKA).




JonycTtumbie IIpumeuyanue
3HaAYeHUs

e Haanuue

119 SettICurrAmt

Amt OOBbeM cIenK 10 HOMHMHAIY, BRIPQKCHHBI B BAIIOTE HOMHHANA (TOJNBKO ISt ()OHIOBOTO
PBIHKA).

58 Text

e

String TexcToBasi cTpoka B cBOOOmHOM (opmaTe. Vcmomp3yeTcs Al AeTaln3alii IPUINHBI
OTKJIOHEHUS 3alpoca TEKYILEro CTaTyca 3asBKU MU Pa3sMEIEHHs 3a1BKH.

IIpuMedaHue: B 3TOH CTPOKE MEPENAETCS OTBET siApa TOPrOBOM CHUCTEMBI Ha 3asBKH WU
CHSATHS 3a51BOK. SI3bIK OTBETOB yCTAHABIMBAETCSA TP PETUCTPALIMHY NTOJIb30BaTeNs. Ecnuy A3bIk
YCTaHOBJICH B PYCCKHUI, TO TeKCT nepenaercs B koguposke WIN 1251,

136 NoMuiscFees H NumInGroup KonugectBo 3meMeHTOB B rpynme MiscFees (ToabKo 111 (JOHIOBOTO PHIHKA).

CyMMapHasi KOMUCCHSI 10 C/IeNIKe, KOTopasi Obliia 3aK/I0YeHa Ha OCHOBE JIAHHOM 3asBKH.
Hoctynno mst cepBucoB MFIX Trade Capture m MFIX Drop Copy B cOOTBETCTBUH C
MTOJTHOMOYHSIMU TT0JIb30BATES.

I'pymma menoctymHa mis cepsuca MFIX Trade ¢ saBaps 2015 T.

137 =>MiscFeeAmt Y Amt 3HaueHre KoMuccuu 1o ciaeike. [loae obs3arenshoe, eciaun NoMiscFees (136)> 0 (Tonbko
Juist QOHIOBOTO PHIHKA).

CyMMapHasi KOMUCCHSI IO C/IeNIKe, KOTOpasi ObLila 3aK/I0YeHa Ha OCHOBE JIAHHOW 3asIBKH.
HoctymHo mis cepBucoB MFIX Trade Capture m MFIX Drop Copy B COOTBETCTBUH C
MTOJTHOMOYHSIMH TOJIb30BATEIS.

I'pynma vegoctynHa mist cepeuca MFIX Trade c suBapst 2015 r.

139 =>MiscFeeType v int ‘4 (Komuccus | Tun komuccun o caenke. Ilone o6s3arensaoe, eciin NoMiscFees (136)> 0

Ompoxm) CyMMapHas KOMECCHS 110 CIIeNIKe, KoTopas OblIa 3aKIIF0YCHA Ha OCHOBE JAHHOM 3asIBKHL.
'98"  (Komuccusa 3a | Jocrynmao mns cepucoB MFIX Trade Capture u MFIX Drop Copy B COOTBETCTBHH C
KAUPUHE) MTOJTHOMOYHSIMH TTOJIH30BATEIS.

99" (Komuccus 3a | I'pynna Hemoctynsa s cepBrca MFIX Trade c stuaps 2015 1.

mex. docmyn)

18180 LSecCode | H String Koo akmusa xop3unvr uncmpymenmos. Ilpumensemcs na
OHOOB0OM pbIHKE 8 PEAHCUMAX MOP2OG C KIUPUHLOBbIMU
cepmupuxamamu yuacmus (KCY)

Bpems pecucmpayuu 3asexu na MOEX.

<I'pynna «TrdRegTimestamps»>
1090 | MaxPriceLevels

H
H

int 1 (I1o oomoti yene) Maxkcumanvroe KOIUUECME0 YEHOBLIX YPOBHEL O/t COeIOK HO MO 3As16Ke.




JonycTtumbie IIpumeuyanue
3HaAYeHUs
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278 MDEntrylD

String 3nauenue nonss MDENtrylD ons oannoii 3asexu unu komuposxu 8 nomoxe oannvixOrder
List Refresh /Snapshot FAST udp multicast marketdata cepsuca. Ilossonsem
UOeHmupuUYUPo8ams cobCMEeHHbLE 3A56KU 8 NOOKE 00e3TUYEHHBIX 3A5160K PbIHKA.
Ily6nuunsiil Homep 3aA6KU:

- NPUCEAUBACTCS HOBBIM TUMUMHBIM 3AA6KAM U KOMUPOBKAM
- npuceausaemcs 3asexam muna Cusmes Ocmamox, [1o1HOCmbIo uiu OMKIOHUM®b,
PHIHOYHBIM — MOJIbKO NPU HATUYUU COCNOK

- UBMEHAECMCSL HA HOBLIL NPU KANHCOOM NONONHEHUU UOUMO20 KOIUHECBA 3A560K MUNA
aiicbepe

- UBMEHsemCs HA HOBbIIL NPU KAACOOM NONOJHEHUU BUOUMOO KOAUYECMEA IUMUINHOU
3A56KU NPU OMKA3E NPOBANOepa JUKSUOHOCTIU NOOMEePOUNms NPEOsapumebHyIo COeIKy

Ilpumeuanue:

3asexu, Komopule He Cyujecmeosanu 8 KHuee 3as80K 8 AKMUGHOM COCMOSHUY (NOTHOCHbIO
ucnonnennvie npu pecucmpayuu, market, 10C, FOK) ne nybauxyromes 6 nomoxax FAST, no
UM Modicem Ovimb npuceoen nyoauuHsii Homep ¢ Execution Report.

Ecnu 3as6rxa cmana neaxmusHot yepes manoeo (menee 200 MuKpoceKyHo) unmepaai
8peMeHU Nociie pecucmpayuu, mo oHa modcem 6vims He onyonuxoeana 6 FAST, Ho el
byoem npuceoen nybauunsiii Homep ¢ Execution Report.

84 CxlQty H Qty CHAMOe Konu4yecmaso 8 omeeme Ha 3arpoc CHAMUA 3048KU

851 LastLiquiditylnd H int ‘7' (dobasnsem | ITOT dhnar NOKa3bIBAET, 3aK/OYEHA U CAe/Ka No naccmueHo (adding liquidity) nam
AUKBUOHOCM®) no arpeccusHoi (taking liquidity) 3asasKke. MpMMeEHMMO TONbKO A1 COODOLLEHUI O
2 (3a6upaem CAEAKax.
AUKBUOHOCMb)

5979 | RequestTime H UTCTimestamp Mone npucytcTeyeT B coobuieHmax Execution Report, Order Mass Cancel Report unu Order

Cancel Reject gns oTtBeToB Ha Bxogsawme coobuweHus Tuna 35=D, G, F, q. CoaepxuT
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JonycTtumbie
3HaAYeHUs

IIpumeuyanue

3HaYeHMEe BPEMEHMW NOJIYYEHUA BXOAALLErO COODOLLEHUA MO NOKANbHbIM Yacam cepsepa FIX
gateway B popmaTe YYYYMMDD-HH:MM:SS.sssss5SSsSs.

9947 | OrdCancelReason H String Koa npnunHbl cHATUA 3aAaBKK. CM.
https://ftp.moex.com/pub/ClientsAPI/ASTS/docs/asts order cancel messages.csv
5800 | FIFOViolationReaSon H int '0' (8b1800 npuKa3a u3 | YKasaHWe Ha BbIBOA, TOProBOro npuKasa us odepeam FIFO. MpumMmeHMMO TONIbKO AN1A cepBuca
ovepedu FIFO no | FIFO MFIX TRADE.
HeornpeoeneHHol
npuvuHe) NMpumeuanwue: ecru 3ampocsr New Order Single (D) umu Order Cancel/ Replace Request (G)
unu Order Cancel Request (F) npuxozast ot ogHoro u toro xe SenderComplD B kopoTkuii
'1' (8b1800 npuKa3a u3 | TPOMEKYTOK BPEMEHHU,
oyepedu FIFO us-3a | TO UX 06paboTka MPOU3BOAMTCA CMHXPOHHO Ha yuyacTke FIX cepsep — AApo TOprosoii
owudaHUs omeema | CUCTEMbI: MOCNEAYIOLLMIA 3aNPOC HE MOXKET BbITb OTNPaBAEH NOKA He ByAeT NoayyeH oTBeT
Ha npedbdywudi | Ha npeawecTtsyowmii 3anpoc. Mocne nonyyenuns orseta Kog FIFO MFIX TRADE BctaBut
npuxas) BblBeEHHbIV M3 ovepeam FIFO npukas B ovyepesb OTNPABKM, @ B OTBETE HA 334E€PKaHHbIN
npukas 6yaert gobasneHo none 5800=1.
376 CompliancelD H Char ‘A" (B pesynbrare Ecnu 910 moJie OTCYTCTBYET B HOBOM MM CHUMAaeMO# 3asiBKe, TO B coobmenusx Execution

aIropUTMa
ABTOCJICOBAHUS)
'R' (B pesysbrate
paboTsl anropurma-
poGoTa)

'S' (B pesynbrare
cpabaTbIBaHMsI
YCIIOBHOTO

Report oro Oyner nmeTh 3HaueHUE © “ (TIpode).



https://ftp.moex.com/pub/ClientsAPI/ASTS/docs/asts_order_cancel_messages.csv

JonycTtumbie IIpumeuyanue
3HaAYeHUs

o
=
>
=
=
<

=

nopydenus (CTor-
J10CC))

'D' (3akpeiTie
HO3ULMH B
pe3ynbTare He
HCIIOJTHEHHOTO
MarginCall)

"' (mpobe) (He
3aI0JTHEHO)

'M' (PyuHoit BBOX)

<I'pymma «Trailer»> O

4.1.8 Order Mass Cancel Report (r)

Cooomenne Order Mass Cancel Report (r) ucronb3yercst sl TOATBEPKACHUS MMOJyUSHHsI MK OTKIOHCHHE HEKOPPEKTHOTO MacCOBOT0 3aIpoca
Ha CHATHE paHee pa3MmelleHHbIX 3asiBOK (Order Mass Cancel Request (q)). Ha kaxnyro 3asBKy, KoTOpas Obula OTMEHEHA B pe3yjbTare oOpaboTKH
MacCOBOTO 3arpoca Ha CHATHE 3asBOK, popMHUpyeTcs oTaenbpHoe coodienue Execution Report (8), B kotopom 3Hauenne ClOrdID(11) paBao ClOrdID(11)
u3 cooOmienus o moctaHoBke 3asBku u ExecType (150) =4.

3ameuanue: Ecim KIMEHT pa3opBeT CECCHIO Cpasy ke mociie oTnpaBku coobirenust Order Mass Cancel Request, To He rapaHTHpyeTCs, YTO OH

noclie nepenoaKiodeHus noxyuur cooduenue Order Mass Cancel Report. B takom ciydae OyayT OTIIpaBieHbI TOJIBKO OTACIbHBIC COOOLICHUS

Execution Report mo kax101i OTMEHEHHOI 3asBKe.

ITosst coobienust Order Mass Cancel Report (r) omucanst B Tabmwiie 26.

Tabmuna 236

llOl'lyCTl/IMl)Ie SHAYCHUA npﬂMe‘laHl/Ie

=} Haauume

<Ipymma «Header»>

Tun coobmenust = 'r'
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S Hajuune

IlOHyCTI/IMl)Ie SHAYCHUA

ITpumeyanue

11 ClOrdID String VneHTHUKaTOp MAaccOBOTO 3ampoca Ha CHSATHE 3asBOK,
npucBoennbiit FIX kmuenrom (Order Mass Cancel Request ().
Konmpyercs uz coobmenns Order Mass Cancel Request (q)

526 | SecondaryClOrdID H | String 3HayYeHHE IOl COBIANACT CO 3HAUCHUEM COOTBETCTBYIOLIETO

noist B coobmennu Order Mass Cancel Request.

37 OrderID O | String IIpucBoeHHBIIH TOPrOBOH cucTeMoin YHHUKaJIbHBIN

HUICHTH()UKATOP MACCOBOTO 3arpoca Ha CHATHE 3asBOK.

530 | MassCancelRequestType | O | char ‘1’ (CHaTh 3aj4BKM [0 OMNpEICICHHOMY | THII MacCOBOTO 3ampoca Ha CHSATHE 3asBOK.
(hMHAHCOBOMY MHCTPYMEHTY)

7’ (CHATh BCe 3aBKH, KOTOPHIC YIOBIETBOPSIIOT
rapameTpam 3arpoca)

531 | MassCancelResponse O | char '0' (3ampoc Ha cHATHE 3ajdBOK OTKJIOHEH) | [ledictBus ToproBoi cHCTEMBI IOCIE MOJIYYEHHS MaccOBOTO
1" (CHATBl 3asBKM 1[0  ONPECICHHOMY | 3ampoca Ha CHSATHE 3asBOK.

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

532 | MassCancelRejectReason | ¥V | int ‘0’ (Mass Cancel Not Supported) | IpuvrHa OTKIOHEHHST MACCOBOTO 3allpoca Ha CHATHE 3asBOK.
T (HexoppekTHbIit win  HewmsBecTHbI | Obs3arensHoe, eciin MassCancelResponse = 0.
naeHTH(UKaTop (UHAHCOBOTO HHCTPYMEHTA)

'99' (Apyroe)
336 | TradingSessionID y* | String Unentudurkatop pexuma TOProB it  (HPUHAHCOBOTO
HHCTPYMEHTA, KOTOPBIH UCTIOIB30BAIICS KaK mapaMeTp 3ampoca
Ha  cHATHe  3aiBOK. [lome  oOsa3aTenbHOe,  ecnu
MassCancelRequestType (530) = “1°.
<I'pymma «Instrument»> y* Wnentndukarop (QUHAHCOBOTO HMHCTPYMEHTa, KOTOPBIH

HCIIOJIB30BAJICA KaK IMapaMeTp 3alIpocCa Ha CHATUEC 3asIBOK. Ilome
obs3atenpHOe, eciin MassCancelRequestType (530) = “1°.
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54

Side

S Hajuune

char

ﬂOHyCTI/IM]’Ie SHAYCHUA

1" (TTokyrka)
2" (lIpomasxa)

ITpumeyanue

HaHpaBJ’IeHHOCTL 3ad4BKHU, KOTOpasi UCIIOJb30BajlaChb, KakK
JIOTIOJTHUTEIILHBIN napaMeTp MacCoOBOT'O 3arpoca Ha CHATUC
3as1BOK.

Account

String (12)

TOpZOGbllZ cuem, Komopbn? UCnoaib306aijicA KakKk
O0ONONHUMEIbHBLLL napamemp maccoeoco 3anpoca Ha CHiAmue
3A560K

<[ pynna «Parties»>

CmopoHnbt  3a6Ku,  KOMoOpbvle  UCHONb308ANUCH — KAK
OONOTHUMETbHBIE NAPAMEMPB MACCOB020 3ANPOCA HA CHAMUE
3as60k. O0bIuHO cOOepIHCcUm UOSHMUDUKAMOP NONb3068AMES
u/unu Qpupmol.

58

Text

String

TekcroBass cTpoka B cBoOomHOM (opmare. OOBIYHO
WCIIONIB3YeTCS Ul JCTalu3alydyl TPUIWHBl  OTKIOHEHHS
MacCOBOTO 3aIlpoca Ha CHATHE 3asBOK.

60

TransactTime

UTCTimestamp

Bpemsa peaucmpauyuu 3anpoca Order Mass Cancel Request 8
mopzosoli cucmeme

Hons 60 u 9412 popmupyrom 3uauenue gpemenu pecucmpayuu
mpausakyuu 60 6xo0not ouepeou sadpa TKC. Ha nuxax
AKMUBHOCTNU DLIHKA 8PeMA OXCUOAHUA 6 O4epeou Modcem
npesviuams 10 muniucekyro.

9412

OrigTime

int

MuKpoceKyHObI 8peMeHU peaucmpayuu 3anpoca Order Mass
Cancel Request 8 mopzoseoli cucmeme

5979

RequestTime

UTCTimestamp

Mone npucytcTeyeT B coobuieHumax Execution Report, Order
Mass Cancel Report nnm Order Cancel Reject ans oTBeTOB Ha
Bxoasawme coobuweHna Tuna 35=D, G, F, q. Coaepxut
3HauyeHWe BPeMeHU MOoNyYeHUs BXoAAWero coobuieHnsa no
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HOHyCTI/IMLIe SHAYCHUA HpnMeanne

o
=
>
=
=
<

=

NIOKanbHbIM  4Yacam cepBepa FIX gateway B ¢opmarte
YYYYMMDD-HH:MM:SS.ssss555SS.

5800 | FIFOViolationReaSon H | int 0 — 8bl1800 npukasza u3 o4epedu FIFO no | YKasaHMe Ha BbiBOA TOProBOro npukasa us ouvepegu FIFO.
HeorpedeneHHOoU npu4uHe MpumeHMmo TonbKo ana cepsuca FIFO MFIX TRADE.
1 - 8616800 npukasa u3 o4epedu FIFO u3-3a Mpumeyanue: eciu 3ampocsr New Order Single (D) wm Order
oXCUdaHua omeema Ha npedblOyuwuli MPUKas. Cancel/ Replace Request (G) wam Order Cancel Request (F)

NPUXOIAT OT ofgHOro u Toro ke SenderComplD B kopoTkmit
MIPOMEKYTOK BPEMEHH,

TO MX 06paboTKa MPOM3BOAMTCA CUMHXPOHHO Ha yyacTke FIX
cepBep — AAPO TOProBOW CUCTEMbI: NOCAEAYIOWMIA 3aNPOC He
MOKET ObITb OTNPaB/AEH MOKA He OyaeT nojsyyeH OTBET Ha
npeaLwecTsyoLWmMii 3anpoc. Nocne nony4yeHns oteeTa kog FIFO
MFIX TRADE BcTaBWUT BbiBeZEHHbIN 13 ovepean FIFO npukas B
ouyepesib OTMNPABKM, a B OTBETE HA 3a4epKaHHbIM NpuKas byaeT
pobasneHo none 5800=1.

<I'pymma «Trailer»> O

4.1.9 Order Cancel Reject (9)

Cooo6menne Order Cancel Reject (9) hbopmupyercs B cirydae MoydeHUs] HEKOPPEKTHOTO 3apoca Ha CHATHE WM U3MEHCHHE 3asBKU (HarpuMep,
yKa3aH HOMep HeCYyILEeCTBYIOLIEH 3asBKH).
B ciyuqae, eciiu B Order Cancel/Replace Request (G) mapameTpsl 3asBKM HE COBMAIAIOT C MapaMeTpaMu U3MEHIEMOM 3asBKHU (KpoMe: 11eHa 3asiBKH

(44), xommuectBo (38), wm moie SecondaryClOrdID), unenTH(UKaTOpy, TOCTaBUBIIEMY 3asBKy Ha m3MeHeHue, npuuet Order Cancel Reject (9) ¢
CIOrdID(11) paBabM ClOrdID(11) u3 cooOmieHwmst, KOTOpOe MPUBEJIO K MOCTaHOBKE M3MeHseMol 3asBku (35=G), Tara OrigClOrdID(41) He Oyer.



ITons coobmmenust Order Cancel Reject (9) onucansl B Tabuie 27.
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JonmycTtumble 3HAYECHHUSA

Tabmnuua 247

IIpumeuanue

<Tpymma «Header»> (0] Tun coobmenus = '9'
37 OrderID o String Wnentnduxarop 3as8ku B Toprosoii cucreme, KOTopas HE MOXKET OBITh CHSTA.
OrderID (37) = “NONE - ecnu CxIRejReason = ‘HeusBecTHas 3asBka’.
11 ClOrdID (0] String VYuukaneHeiii  uaentupukarop coodmenuss Order Cancel Request (F)/
OrderCancel/Replace Request (G) - 3anpoca Ha cHATHE/M3MEHEHUE 3asBKH.
41 OrigClOrdID H* | String IMons30BaTENBCKAI HACHTAGUKATOP 3aABKH, KOTOPast HE MOKET OBITh CHATA HIIH
naMmenena. Heobszamenvno ona coobwenuit Order Cancel Request (F)/
OrderCancel/Replace Request (G)
39 OrdStatus (0] char '8' (OTKIIOHEHA) Vkazvieaem na cmamyc 3a516Ku Ha MOMEHM NOJYHEHUS. OMKIOHEHHO20 3anpoca
2’ (UcmomHeHa) Ha ee cHamue.
‘4’ (Cusita) Ilpumeuanue: eciu 6l NOIYYUIU OMKA3 CHAMb 3AA6KY C YKA3AHUEM ee CIamycad
KAK CHAMOU U NOJHOCINbIO UCNOJIHEHHOU, MO MO 2apAHMuUpyem, Ymo 3as16Ka
HeaKmueHa 6 siope mopeogoli cucmemvl. Bvi moowceme nonyuums Execution
Report, yrkasviearowuii Ha QUHATbHBIL cmMamyc 3as6Ku NO3Ce 3M020 OMKA3d,
O0O0HAKO 8bl MOJICeme 6E30NACHO UCNOIb306AMb YKA3AHHDLIL 6 HeM CIAMYC 3a56KU
07151 yCKOpeHusi 00pabomku Ha 8auiell CmopoHe
434 CxIRejResponseTo 0] char 'l' (3anpoc Ha cHsATHe 3asBKU | Tum 3ampoca, Ha KOTOPBIH JaHHOE COOOIIEHHUE SBIIAETCS OTBETOM.
orkmonen  (Order  Cancel
Request))
‘2’ (3ampoc Ha UW3MEHEHUE
napamerpoB  3asBku) (Order
Cancel/Replace Request))
526 SecondaryClOrdID H String 3HaveHMe MoJIst COBIAJaeT CO 3HAYEHHEM COOTBETCTBYIOIIETO OJISI B COOOIECHUN
Order Mass Cancel Request.
102 CxIRejReason H int ‘0’ (Commkom TO03mHO Juist | [IpHdrHA OTKIOHEHHS 3aIpOCa Ha CHATHE 3asSBKH.
CHSITHS)
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ﬂOHyCTI/IMbIe SHAYCHUSA

'l' (HeusBecTHas 3asBKa)

‘3’ (B OXXKMIaHUH 3aMEHBI)

‘6’ (lyomnukar 3ampoca
ClOrdID(11))

‘11’ (Bnauenme  ClOrdID
6ompme  momyctumoro (20
CHMBOJIOB);

99" (ZIpyroe)

ITpumeyanue

58

Text

H String

TekcroBass crtpoka B cBoOogHOM ¢(opmare. OOBIYHO HCHOJB3YETCS IS
JeTaju3aluy NpuuuHbl oTKIoHeHus coobmenust Order Cancel Request (F) mu
Order Cancel Replace.

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

BO3MOJKHBI CIICAYIOIINAEC CUTYaINH:

1.

MFIX Trade cepBep Halen COOTBETCTBHE MKy YKa3aHHBIM B
sanpoce OrigClOrdID u 6upskeBbiM HOMepoM 3asiku OrderlD
(37), umu OmpkeBOil HOMEp COOOIIEH B 3ampoce. 3ampoc Ha
CHATHE OTIIPABIIIETCS 110 OMP)KEBOMY HOMEPY B SIIPO TOPTOBOI
CHCTEMBI, KOTOPOE MNPOU3BOJUT IOHMCK aKTHBHOW 3asBKU C
HOMEPOM, COBIAJAIOIINM C YKa3aHHBIM B 3allpoCe Ha CHITHE
WU U3MEHEHHUE, U KOTOPYIO0 Pa3pelleHO CHUMAaTh JAHHOMY
nojp3oBaremo (SenderComplD). Eciu 3asiBka He HaiifeHa, TO
BO3BpaIaeTCsl 0TKa3 ¢ KOJOM OIMUOKHM M TekcTom Tuma (219)
He naiineno 3asBok juis cusitusi. Henb3st cHumarts: 0.

Ecnu 3as1BKa CHsITA MIIM HCHIOJIHEHA, TO BO3BPAIIAETCs CTPOKaA C
yKa3aHHEM cTaTyca 3asBKH. 3HaueHHe cTaTyca 3asBKH B OTKa3e
Ha 3anpocel Order Cancel request unu Order Cancel Replace
request sBIsIeTCSI OKOHYATEIbHBIM M MOXET HCIOJIb30BaThCS
KIIMEHTCKUM MPHIIOXKEHHEM JI0 Toyuerunst Execution Report ¢
yKa3zaHueM craryca 3asBku matched wmm canceled.
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ﬂonycranle SHAYCHUSA

ITpumeyanue

3. Ha MFIX transactional cepsepe He HaliieHO OHPXKEBOTO
HOMepa 3asBKM Ui ykasaHHoro B 3ampoce OrigClOrdID.
3ampoc oTKIOHsSETCsS ¢ yka3anuem B mone Text 58=can't find
order (Bcerma Ha aHTJIMHACKOM SI3BIKE).

Ecnu 3ampochl Ha perucTpanyio WM U3MEHEHHe / OTMEHY 3asBKU
MIPUXOJAT OT ogHOTO 1 Toro ke SenderComplD ¢ ManbIMu HHTEpBaIaMH
BPEMEHH, TO HX HCIOJIHEHHE NPOUCXOJUT IMOCIEA0BATEIBHO, W B
CUHXPOHHOM pexumMe Ha ydactke oT FIX cepBepa g0 sapa ToproBoit
cucteMsl. [Tocnenyromuii mpruka3 He OTHPABIAETCS A0 TEX MOP, MOKa
KOZOM cepBepa He OyneT moirydeH u o0paboTaH OTBET Ha MPEIBIAY NN
npuka3. Ecnm perucrpaius HOBOH WM M3MEHEHHE 3asBKH OBLIO
YCIIEIIHBIM, TO TIPH 00pab0TKe MOCJIEAYIONIETo NpHKa3a Ha ee CHSATHE
unu u3meHenne ¢ ykazanueMm OrigClOrdID Oynper HaiineH OupikeBOi
HOMEp 3asBKM U 00paboTka mpousoiger mo Bapuanty 1. Eciu B
perucTpany HoBO I 3aMeHe 3assBKH OyJIeT 0TKa3aHO, TO OMPIKEBOTO
HOMepa HOBOW 3asBKHM He OyJeT u 00paboTKa MOCIEAyIOMEeTo IpHKasa
Ha CHATHE WM 3aMEHy HECYIIECTBYIOUIEH 3asfBKM HPOM30HAET IO
BapHaHTy 3.

60

TransactTime

UTCTimestamp

Bpemsa peaucmpayuu 3anpoca Order Cancel Request 8 mopaosoli cucmeme.

Hons 60 u 9412 ¢opmupyrom 3nauenue epemeHu pecuCmpayuy mpaH3aKyuy 60
6xoonou ouepedu siopa TKC. Ha nuxax akmueHOCMu PbIHKA 8peMsL 0IHCUOAHUSL 8
ouepedu modicem npesviuiams 10 MunnucexyHo.




9412

OrigTime

hd Haanume

int

ﬂonycranle SHAYCHUSA

ITpumeyanue

MukpocekyHObl 8pemeHU peaucmpayuu 3anpoca Order Cancel Request 8

mopeoeoli cucmeme. Imo 3Ha4yeHue ciedyem dobasume 8 Kayecmeae OpobHoli
yacmu cekyHO 8 3HavyeHuu noas TransactTime.

84

CxlQty

Qty

VKas3plBaeT Ha CHATHIH OOBEM 3asABKH Ul CIIydash aBTOMATHYECKOTO CHSTHSI
0CTaTKa YaCTHIHO MCIIOTHEHHO! 3asBKH MTPH OTKA3€ €€ U3MEHHUTh 1 BKIFOYSHHOM
¢mare CancelOrigOnReject. D10 mojie MO3BONSIET Y3HATh 00BEM CHHMAEMOM
3asBKH JIO TIOJYUCHHS COOOIICHHI O CAENKaX.

5979

RequestTime

UTCTimestamp

[Mone npucytcrByer B coobmenusix Execution Report, Order Mass Cancel Report
uu Order Cancel Reject i oTBeTOB Ha BXoasmue cooduienus tumna 35=D, G,
F, q. Comepxur 3HaueHHWE BPEMEHH MOJYYEHHS BXOMASANIErO COOOILIEHUS IO
JMOKambHBIM YacaM cepBepa FIX gateway B ¢opmare YYYYMMDD-
HH:MM:SS.sssssssss.

5800

FIFOViolationReaSon

int

0 — 861800 MpUKA3a U3 oyepeou
FIFO no  HeonpedeneHHOU
npu4uHe

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

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

NMpumedanwue: ecan 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/AeAYIOWMIA 3aNpoC HE MOXKET ObiTb OTMNPaB/AEH NOKAa He
byneT nonyvyeH OTBET HA NpeALecTBYOWNIK 3anpoc. MNocne nosy4yeHUA oTeeTa
Koa FIFO MFIX TRADE BcTaBUT BbiBeAeHHbIN U3 odepeam FIFO npuKas B ouepeab
OTMPaBKMK, a B OTBETE Ha 3a4ePKaHHbIN NpuKas byaeTt aobasneHo none 5800=1.

<[pynma «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

=> TradingSessionSubID

(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 yCTaHOBJCHHOTO B TOPrOBOM CHUCTeMe BpeMeHH okumaanus coodOinenue Trade Capture Report Ack (AR) me 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 3aBHcHMOCTH OT IpaB AOCTYIa MOJIB30BATEINs, TOTyYaeMble CIIEIKH MOTYT BKJIIOYATh CHIEIKU
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
cootBercTByromnmM TargetComplD. ITocie atoro cepsep cpasy *xe HauHeT mockuiaTh coodienus Trade Capture Report (AE) o BceM BUAUMBIM ClIEIKaM
C MUHUMAIILHOU 3aJICPIKKOU.

3ameuaHue: B HOBOM BEPCHUHU CEPBUCOB KIIMEHTY HET HEOOXOJMMOCTH mockuiaTh coobieHue 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 knuenty 6e3 3ampoca (unsolicited) B cienyromux cirydasx:

¢ 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 cooodmenus 340=101 mpu mony4yernu ycnemnoro coodmenus Logon. CooGmenust Trading session
Status nCHOAB3YIOTCS TONBKO 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/U3MEHEHHUsI 3aBKU OyAyT OTBEPrHYTHI B MPOMEKYTKE BPEMEHH MEXKIY IMOIyYeHHEM
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) orucanst B Tabmuie 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
AaBTOMATHUYECKH M HEe TPeOYIOT MpeABapUTeIbHOro 3ampoca coobduienuem Trade Capture Report Request.

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


file:///C:/Users/Strikovskij/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 w4wacte cnenku | MpeHTnukaTop, yTOUHSIONMN THI CACIKH.
PEIIO);

‘2’ (2-ag d4acTh CHENKHU
PEIIO);

‘3’ (PacueTHas cuenka ToO
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 9acTh CAEIKHU TIO
oneparuu PETIO ¢ 1IK);




‘8” (AmpecHas chenmka 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 GUHAHCOBOIO MHCTPYMEHTA, [0 KOTOPOMY 3aKJII0OYeHa CAEIKa,
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 rpymnme <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 BallOT€ HMHCTPYMEHTa WIH B
MPOIIEHTaX OT HOMHUHAaNA (U151 (UHAHCOBBIX MHCTPYMEHTOB 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 [TTTMM/I/] dopmare. Eciau nata He omperneneHa,

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  3aKJIIOYCHHUS
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 moramieHus,
BBIPAKCHHBIH KOJIIMYECTBOM
e (x));

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

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

BpeMsi 3akitoueHHsi CHCIKH C TOYHOCTBHIO /IO IEJbIX CEKyHA (eCiu OT4eT
OTHOCHTCSI K aJIpeCHbIM PEKHUMaM TOPrOB 37eCh MOXET OBbITh MpEACTaBICHA
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 3axkmioueHa Ha OCHOBAHUU aticOepe-
3A56KU C NONOIHEHUEM ee BUOUMOU Yacmu

[TnarexxHbIN nepuos (Iepro]] pacueToB)



‘YX* (Cpok morameHus,
BBIPDA)KECHHBIH KOJIHMYECTBOM
nert (x));

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 3asiBkr, Ha OCHOBaHHH KOTOPO# 3aKITFOUCHA CIEITKA.
‘2" (Mpomaxa)
37 => OrderlID H | String VYHHKanbHBI WAEHTU(UKATOpP 3asBKH, NpHcBOoeHHOH B Toproeoit Cucreme
MOEX, Ha 0CHOBaHMU KOTOPOH 3aKIIFOUEHA CIEIIKA.
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.

(=]
@
.

<Ipymma «Header»>

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.

Tabmuma 30

JomycTtumbie IIpumeuyanne
3HAYEHHA

Tun coobOmenust = '8'

37

=) Hanuune

OrderID String Wnentuduxarop 3asBku, npucsanBaeMslii Toproeoit Cucremoit MOEX. YHukasneH Bo Beeit

HCTOPUU PBIHKA.

526

SecondaryClOrdID

I

String ITone 3amonusercs 3HaueHumeM noms EXTREF w3 Ttabmin MOEX u coBmagaer co
3HAa4YE€HHEM, yKa3aHHBIM IPU TIOCTAHOBKE 3asBKH.

11

ClOrdID O | String Vuukanpusiii (B Teuenue nHs st ganHoro SenderComplD) momb3oBarenbekmit
nieHTH(UKATOp 3asBKH, (Tosie 3anonHsercs 3HaueHneM 1oyt EXTREF u3 Tabmun MOEX
U COBIAJAeT CO 3HAYEHHWEM, YKA3aHHBIM IIPH IIOCTAHOBKE 3asBKU) WIM HACHTH(OUKATOD
sampoca Ha cuarue 3assku (Order Cancel Request (F)), ecmu Execution Report
OTIPABJISCTCS B OTBET Ha HETO.

Ipumedanue: ClOrdID moxeT ObITh HEYHHKAJBHBIM HJIM coiepxkarh 3HadeHue ‘N/A’,
HarpuMep, eCITd MOJIb30BaTeNb CO3/al 3asBKy He yepes npritoxenne MFIX Transactional.

41

OrigClOrdID H | String Ionp30BaTeNbCKUIl  MACHTU(HUKATOP 3asBKH, HCIONB3YETCS TPU CHSITHH  3asBKH.
O0s13aTeNIbHOE, €CITN 9TO COOOIICHHIE OTIPABIISETCS B OTBET HA 3aIIPOC O CHATHH 3asBKH OT
nosnb3oBarens (Order Cancel Request (F)).



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

JonycTtumbie IIpumeuyanue
= E 3HAYEHUS
e =
]
=
<['pymma «Parties»> H Croponsl 3asBKku. ['pynma obs3arenbhas, eciu ExecType (150) He sBisieTcs ogauM u3 (‘0°
(Pasmerienue), ‘6’ (PaccmatpuBaercs cusitue), ‘8’ (OTkIoHEHHE)).
Kak npaBusio, rpyrimna coaepKutT HACHTHHUKATOP GUPMBI M KOJ KIIHEHTA (€CIIH IPHMEHNM).
17 ExeclD O | String VaukanpHsli naeHTH(GUKATOp OTYeTa 00 McmoaHeHnH 3asBku (Execution Report).
3amMeuaHue: U CHCNIOK 3HAYCHHE NAHHOTO IO (GOpMHpPYETCs CIEHYIOIIHM 00pasoM:
<MOEX ORDERNO> | <B/S direction> | <Trade Time in HHMMSS format at Moscow
time>. Ipu stom <B/S direction> u <Trade Time in HHMMSS format at Moscow time>
COBIIQJAIOT CO 3HAYCHUAMH B €XEJAHEBHOM OTYeTe IO caenkaM, npucsuiaeMoM MOEX B
KOHIIE JHS.
150 ExecType O | char '0' (Pa3merieHme) Tun otyeTa 06 UCIOTHEHUH 3asBKH, KOTOPBIi OIMICHIBACT HA3HAUYCHUE OTYETA.
'4' (Cusitre) Coo6menne Execution Report (8) o npensapurensroit cuenke (150=L) momywaer Toapko
'S' (M3MeHeHo) OTIIPaBHUTEINb 3asSBKH.
‘6’ OTnpaBuTEIHh KOTUPOBKY IPH 3aKIIOYEHHIH ITPEABAPUTENBHOM CIETIKH IOIydIaeT COOOIeHNE
(PaccmarpuBaercs | Trade Capture Report (AE).
cHsTHE) Coo6uenus Execution Report (8) 06 otmene npensapurensHoit cnenku (150=H) nomyqaror
'8' (OTKIIOHEHHE 00e ee CTOPOHBI.
HEKOPPEKTHOU Ipu moaTBEPIKAEHUH TIPEeIBAPUTENBHON caeiKku coobiienus Execution Report (8) (150=F)
3a5BKH) MOJTy4at0T 00€ CTOPOHBI CICITKH.
'F' (Cnenka)
€@L
(IIpeosapumenvhas
coenka)
‘H’ (Ommena
npeosapumenbHoll
coenku)
39 OrdStatus O | char '0' Tekymmii cTaTyc 3asiBKH.
(HoBast/AxTuBHas)
'1' (YacTuaHO
HCIIOJTHEHA)

2! (UcnionHeHa)




JonycTtumbie IIpumeuyanue
3HAYeHHs

)
=
=
=
=
<
=

Y
(Ormenena/CHsra)
‘6’
(PaccmarpuBaercs
OTMEHA/CHATHE)

'8' (OTKII0HEHA)
‘9’ (Oxumaer
HACTYIUICHHS
COOBITHS)

636 Workinglndicator H Boolean ‘N’ (He aktuBnasi) | VHnukatop, KOTOpBIM MOKa3blBaeT, aKTHMBUPOBAaHA JIM Ha JaHHBI MOMEHT 3asBKa.
‘Y’ (AxTHBHAs) Hcnonb3yeTcst ToabKo it 3asB0K co cratycom '0' (HoBas/AKTHBHAs), Y KOTOPBIX 3aJaHO
Bpems aktuBaruu B nosie EffectiveTime (168).

378 ExecRestatementReaso | H int '97' (Ommena FOK | IlpudnHa CHATHS 3asBKH, HCIIOJIb3YETCS, €CIIH 3asBKa OblIa CHATA TOProBOi CHCTEMOT.
n 3a56Ku, KOmopas ne
Mooicem Oblmb
UCnONHeHa
HEeMeONleHHO);

98" (Ommena
3AA6KU 8 KOHYe
mMop206oil ceccuu
U 3a46Ku,
KOMOopas npugooum
K 3aKI0YEHUIO
Kpocc - cOekL);
‘100° (cuama no
COD (Cancel on
disconnect )

1 Account O* | String ToproBelii cUeT, B CUET KOTOPOTO TIOJ]aHa 3asABKa.

64 SettlDate H* | LocalMktDate [Hara pacueroB, BelpaxxeHHass B [TTTMMJIJI dopmate (s GOHIOBOrO M BaJIFOTHOTO
PBIHKOB).



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

JonycTtumbie IIpumeuyanue
E 3HAYEHUS
=
=
<Ipymma «Instrument»> (¢} Tukep, umeHTHOUKATOpD (GUHAHCOBOTO HMHCTPyMeHTa. B KkauyecTBe WACHTH(UKATOpA
(uHaHCcOBOTO MHCTpYMeHTa ucnoib3yercss SECCODE™.
54 Side O | char ‘1" (Iokynka) HampaBnenne 3asBKH.
'2' (Ipoxaxa B ciry4ae caenky mo cBOII HHCTPYMEHTY (BaIIOTHBIM PHIHOK), HAIIPABICHUE YKAa3bIBAETCS IO
CIIOT CZIeNKE C OoJee Mo3IHEeH pacueTHON JaTOMH.
<I'pymma «Order Qty Data»> H O0ObeM 3asBKH, BBIP@KECHHBIH B JIOTAX.
40 OrdType H | char '1" (PeiHOYHAS) TwI 3asIBKH.
'2' (JlumutHas)
‘W' (ITo
CpEIHEB3BEIICHHON
neHe) (s
(hoHIOBOTO T
BAJTFOTHOTO
PBIHKOB)
423 PriceType H |int "' (B npouenrax ot | Tun LeHbI 3asBKH.
HOMMHaJIa) (TOJBKO
Ut (POHIIOBOTO
PBIHKA)
'2' (3a emuHALLY
LIEeHHO! OyMarn)
'9' (loxomHOCTB)
(TospKO IS
(hOHIOBOTO PHIHKA)
44 Price Y Price Ilena 3asiBKH, UCIOIB3YETCS JUIsl IMMUTHO 3asiBKU. O0s3aTENbHO, €CIIH 33/IaHO B 3asiBKE.
59 TimelnForce H | char '0' (detictButenbHa | Bpemst nelicTBust 3asBKH, ONpeNeNsieT, KaK IOJITO 3asBKa SIBISETCS JEHCTBHUTENBHOM.
B TCUCHUH JIHS) OTCyTCTBHE 3TOrO MOJISI HHTEPIPETHPYETCs, Kak «J{eficTBUTENbHA B TCUCHHUE THS».
'3' (HemenneHHo Ecnu 3asBKa ¢ MPU3HAKOM «TOJIBKO MACCHBHAs» MOXET MPHBECTH K 3aKITIOUCHHUIO CHCITKH
WITH OTKJIOHUTB) NPH PETUCTPALUH, TO 3asIBKAa PETHCTPUPYETCS U HEMEICHHO CHUMAeTCs 0e3 CIENOK.




)
=
=
=
=
<
=

JonycTtumbie
3HAYeHHs

IIpumeuyanue

'4' (UcioytHUTE MiH
OTKJIOHHTB)
'7' (ITo uene
3aKpBITUS) (A1
(OHIOBOTO PHIHKA)
‘z’ (TOJIBKO
TTACCHBHA)
1818 | LiquidityType H | Char ‘E’ — komuposka TuI TMKBUIHOCTHU: 3asBKa WIIM KOTUPOBKA (TOJILKO (DOHIOBBII PHIHOK)
2 ‘I’ — monvko
6HYMPEHHSI5
JUKBUOHOCHTb
168 EffectiveTime H | UTCTimestamp Bpewmst akTuBanuy 3assBKU (TOJIBKO 1Sl GOHIOBOTO PHIHKA).
528 OrderCapacity H | char P’ JesTensHOCTs GUPMBI, pasMecTuBIieit 3asBky. Komounanus: OrderCapacity (528) = 'P' u
(Mpunrunan/Tnasa | OrderRestrictions (529) ='5' ucmosp3yeTest uist OnpeeieHus 3asBKi MapkeT Melikepa Wit
) CICIHATKCTA 110 IIEHHBIM Oymaram (J71st POHIOBOTO PHIHKA).
529 OrderRestrictions H | MultipleValueStrin | '5' (lefictBoBaTH OrpanuueHnsi Mo 3asiBKe. MOXET coJepkarth HA00p OTrpaHUYCHHH/HHCTPYKIIHH,
g KaKk Mapker- pasnenennsix mpobenom. Komounanus: OrderCapacity (528) = 'P' u OrderRestrictions (529)
MEHKep WU KaK ="'5' mcnob3yeTcs s OTpeeNIeHNs 3asBKH MapKeT MelKepa MK CIIEIHAINCTA IO IEHHBIM
CHELMAINCT 10 Oymaram (Jutst pOHIOBOTO PHIHKA).
LICHHBIM OyMaram)
32 LastQty Yy | Qty O0ObeM 3asiBKH, BBIPRKEHHBIN B JIOTaX, MPOJIAaHHBINA/KYTUICHHBIH B paMKax 3Toi (IOciieIHe)
CETKH 1Mo JaHHO# 3asBke. [Tone obs3arensHoe, eciu ExecType (150) = 'F' (Caenka).
31 LastPx Y Price Ilena sToii (mOCIEqHE) CHENKH MO JaHHOU 3asBke. Ilone obs3atenpHOE, eciau ExecType
(150) = 'F' (Cnenka).
336 TradingSessionID O* | String Wnentudukarop TOproBoil ceccuu. B kauecTBe HIEHTHU(HKATOpPA TOPrOBOH CECCHU
ucronb3yercs pexxum Topros (SECBOARD).
625 TradingSessionSubID H String ‘OPEN’- mepnon Iepro TOProBoit ceccru, Koraa Obiia pasMenieHa 3asBKa.
OTKPBITHSL



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

‘S’ — mepuon
ayKIHOHA
OTKPBITUS
‘NORM’ —
HOPMAaJIbHBIN
MEPUOJI TOPrOB
‘CLOS’ — mepuon
3aKPBITUS
‘FCLOS’ —
(MHANBHBIN IEpUOJ
3aKPBITUS
‘CA’ - ayKIIMOH
3aKPBITUS
‘I’ - muckpeTHsIH
ayKIUOH
‘D’ - ayknuoH
KPYITHBIX MMAKETOB
(ToNBKO IS
(hOHIOBOTO PHIHKA)
‘E° - Topru mo nexHe
ayKIIMOHA 3aKPBITHS
‘IPO’ — mepBuyHOE
pa3smerieHue

IIpumeuyanue

151

LeavesQty

Qty

Heucnonuennast yacts 3asBku. Ecmu OrdStatus (39) = ‘4°, °6” wm ‘8’ (T.e. 3as1BKa Oonee He
aKTHBHA WM OXKujaeT cHatue), To LeavesQty = 0, nnaue LeavesQty = OrderQty — CumQty-
PreMatchedCumQty.

B cityyae cziesiok mo cBOI MHCTPYMEHTY (BalIOTHBIH PBIHOK) co crnoT mojieM Symbol (55),
LeavesQty = “0”.




JonycTtumbie

IIpumeuyanue

E 3HAYEeHHS
=
=
==
14 CumQty O | Qty HWcnonHeHHast 9acTh 3asBKU. Ecnu 3asiBka oxugaetr cHsatue, T.e. OrdStatus (39) = ‘6°, o
CumQty = 0.
1818 | PreMatchedCumQty H Qty 001t 00BEM CIACIOK, OKUIAIOIINX MOATBEPKACHHS MPOBAWACPOM JIMKBUIHOCTH (TOIBKO
1 (hOHIOBBIH PHIHOK)
6 AvgPx (6] Price CpenHeB3BelIeHHas IIeHa CIeIOK 1o 3asBke. Beerna ‘0’ mt MOEX.
60 TransactTime V* | UTCTimestamp Bpems peeucmpayuu unu cHamus 3a56Ku, uiu 6pemsi 3aKIOUeHUs. COeIKU NO 3dseKe.
Obsz3amenvhoe, eciu ExecType (150) sensiemes oonum uz (‘F’, 4)".
Hons 60 u 9412 hopmupyrom sHauenue spemeHy Hauaia 0opabomku mopeo8o20 NPUKA3d
a0pom TC. [Ipu nanuuuu ouepedu Ha 0opabomxy Ha 6x00e s10pa Bpems 0AHCUOAHUA 8 OHepedu
6yOem yuumuleamoCsi 6 3HAUEHUU BPEMEHU Pe2UCTPAYUU 3anpocd.
9412 | OrigTime H |int Bpemsa mpanzakyuu 6 MuKpocekyHOax Kax yKazaHo 6 mopeosotul cucmeme. JJannoe 3Havenue
cnedyem npubagume K 3Hauenuio ¢ 60-m none Oisi NOLYYEHUs 6PEMEHU MPAHZAKYUU C
MUKDOCEKYHOHOU MOYHOCIBIO.
5155 | InstitutionID H | String Hoenmugpuxamop pacuemmnou opeanuzayuu
5202 | TradeThruTime H char ‘C’ (3asska 6 Tun cobvimust akmusayuu 3as6Ku (MOIbKO 05l 3A516KU 8 AYKYUoH 3aKkpulmusi)
ayKyuoH
3aKpvImust)
6029 | CurrencyCode H | String Koo eantomel, 6 komopoi mopeyemes L[
6636 | StipulationValue H | char Y’ ([a) Hnouxamop Y’ ykaszvieaem, umo coesxa 3aKiiouenad Ha 0CHO8AHUY aticOepa-3as16Ku
‘N’ (Hem)
7695 | CoverlD H char Y’ (da) Ipusnax ONOKUPOBKU PUHAHCOB020 UHCMPYMEHMA HA CHEYUANbHOM CYeme HA BpeMs.
‘N’(Hem) onepayuu PEIIO
7693 | ClientAccID H | String Hoenmugpuxamop pacuemnozo cuema ¢ HKI]
9173 | TradelssueDate H LocalMktDate Jama 3axmouenus coenxu
9945 | OrigOrderID H | String Vxasvieaem 1D usmenennoti 3asnexu. Hcnonwsyemess ¢ omeem na Order Cancel/Replace

Request (G).




)
=
=
=
=
<
=

JonycTtumbie
3HAYeHHs

IIpumeuyanue

Ipumeuanue: npu 3amene 3as6xku ell npuceaugaemcs Hogwlli dupoicesoii Homep OrderlD
(37). B none 9945 yraszvieaemcs 6upiicegou HoMep 3A56KU, CHAMOU NPU GbINOJHEHUU

U3MEHEeHUsl.
9580 | ParentID H | String s coenox PEIIO u eanromuvix SWAP coenok: udenmugukayuonmvii Homep GUmpuHHoOU
coenxu 6 Topeogoii Cucmeme
/s noomeepoicOeHHol  cOelKu N0 KOMUposke  npogaudepa  IUKGUOHOCMU:
udenmupurayuonnvlii Homep npedsapumenvrol coeaxu ¢ Topeosou Cucmeme
<I'pymma «Commission Datay> | H CyMmapHast KOMHCCHS IO CIICTIKe, KOTopas Oblia 3aKJII0UeHa Ha OCHOBE JAHHOM 3asBKU.
<I'pymma «Yield Data»> H JIOXOIHOCTB II0 CHIETKE.
159 AccruedinterestAmt H Amt HakonneHHBI KyHOHHBIH JOXOJ IO CHAEIKE i KOHBEPTHPYEMBIX OONHTannil WiIH
(PMHAHCOBBIX HHCTPYMEHTOB C (PUKCHPOBAHHBIM TOXOIOM (TOJBKO IS (DOHIOBOTO PHIHKA).
119 SettlCurrAmt H Amt OO0BeM cIenKH 0 HOMUHAJY, BBIP2)KEHHBIH B BAIIOTE HOMHHAJIA (TOJIBKO LI (GOHIOBOTO
PBIHKA).
58 Text H | String TexcroBas crpoka B cBOOOAHOM Qopmare. Mcmomb3yercs Ui IeTalu3aliy HTPUIUHEL
OTKJIOHEHUSI 3aIIpoca TEKYIIEero CTaTyca 3asBKH HJIM Pa3MEILCHUS 3asBKH.
136 NoMiscFees H | NumInGroup KonmnuecTBo 3:ementoB B rpymme MiscFees
137 =>MiscFeeAmt Y | Amt 3nauenne Komuccuu 1o caenke. [ome obs3arensroe, ecn NoMiscFees (136)> 0
139 =>MiscFeeType Y |int '4' (Komuccust Tumn komuccuu 1o caenke. [ose o6s3arensHoe, ecan NoMiscFees (136)> 0
OupoKn)
98" (Komuccus 3a
KAUpUH2)
99" (Komuccus 3a
mex. docmyn)
<Ipynna «TrdRegTimestamps»> | H Bpems pecucmpayuu 3as6xu na MOEX.
1818 | LSecCode H | String Koo axmusa xopzunvi uncmpymenmos. [lpumensiemcs Ha poHO080M pbiHKE 8 pedlcumax
0 mopeog ¢ Knupureosvimu cepmuguxamamu ywacmus (KCY)
1090 | MaxPriceLevels H | int 1 (I1o oomoti yene) | Maxcumanbroe KOIULECHBO YEHOBLIX YPOGHEU Oisi COCNOK N0 IMOU 3AsI6Ke.




851

LastLiquidityInd

& Haauuue

int

JonycTtumbie
3HAYeHHs

'1' (0obasnsem
/AIUKBUOHOCMb)

'2’ (3abupaem
AIUKBUOHOCM®)

IIpumeuyanue

3T0T dnar NoKasbiBaeT, 3aKA0UEHa /M caesKa no naccusHowm (adding liquidity) nam

no arpeccusHoli (taking liquidity) 3asiBke. MpMMeEHMMO TONbKO AN1A COOBLIEHNI O
coenkax.

9947

OrdCancelReason

String

Koa npuynHbI CHATMA 3aaBKK. CM.
https://ftp.moex.com/pub/ClientsAPI/ASTS/docs/asts order cancel messages.cs

Vv

376

CompliancelD

Char

‘A’ (B pe3ynbrare
aITOpUTMa
aBTOCIICIOBAHMS)
'R' (B pe3yibrare
paboTsbI anropurMa-
poboTa)

'S' (B pesysbrare
cpabaTbIBaHUS
YCIOBHOTO
Mopy4eHus (CTom-
n0ce))

'D' (3akpbiTHe
MO3UIINH B
pe3yJbTaTe He
HCIIOJTHEHHOTO
MarginCall)

"' (mpo6em) (He
3aI10JTHEHO)

'M' (Pyuro# BBO)

Ecnwm 5T0 moJte 0TCYTCTBYET B HOBOM MJIM CHUMAaeMOM 3asBKe, TO B coobmenusx Execution
Report oro Oyzer nmets 3Ha4eHHE “ © (mpoOem).

<I'pymnmna «Trailer»>



https://ftp.moex.com/pub/ClientsAPI/ASTS/docs/asts_order_cancel_messages.csv
https://ftp.moex.com/pub/ClientsAPI/ASTS/docs/asts_order_cancel_messages.csv

7. MpunoxeHue

7.1 Tabnuua KogoB NPUYUHbI OTMEHbI 3asBKU

CnUCoK KoAoB NPUUYNHbBI CHATUA 3aABKM NepeHeceH B ¢aiin: https://ftp.moex.com/pub/ClientsAPI/ASTS/docs/asts order cancel messages.csv



https://ftp.moex.com/pub/ClientsAPI/ASTS/docs/asts_order_cancel_messages.csv

7.2 Oco06GeHHOCTH 3aKNYEHUA CAENOK B peXXume TOProB ¢ npoBanaepaMmm BHEeLWWHEW NMKBUOHOCTU

Ha pucyHke nokasaH obmeH FIX coobuieHnamu, HeOBXOAMMbIN ONA 3aKNOHMEHUA U NOATBEPXKAEHMA NpeaBapuUTeNbHOM CAeNKM Mo KOTMPOBKE MpoBainaepa
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 AMKBUAHOCTU oTnpasaseT coobuieHmne New Order Single (D) ¢ npusHakom BHewHel ankeuaHocTyh LiquidityType (18182) =E
FIX cepBep oTnpasaseT oTBeTHOe cooblieHne 0 peructpaumm Kotmposkmu ¢ OrderlD=367
YYacTHMK TOProB OTMPABAAET BCTPEYHYIO 3afBKY, O/1A KOTOPOW paspeLlaeTcA 3aKNlYeHWe CAEeNOK C KOTMPOBKAMM MPOBalAepoB AUMKBUAHOCTM (none
LiquidityType oTcyTcTBYET A UMeeT 3HayeHne <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 NpeaBapuUTe/ibHOM CAeNKu
b. YyacTHuKy Topros otTnpasnseTca coobuweHne Execution Report (8) ¢ ykasaHmem ExecType(150)=L 1 napameTpamun npenBapuTeibHOM CAENKN
6. [MMpoBaligep NMKBUAHOCTM OTMNpasaseT coobuieHne Tuna Trade Capture Report Ack (AR), B KOTOPOM yKa3blBaeT HOMep MpPeaBapUTENIbHON CAENKM U ee
noarsepxaeHue
7. FIX cepBep oTnpasaseT o6emm cTopoHam caenkm coobuieHma Execution Report (8) ¢ ykasaHnem ExecType(150)=F n napameTpamu caenku.

Ecnun Ha ware 6 OTNPaBAAETCA OTKAa3 NoATBeEPAUTb NPEABAPUTE/IbBHYIO CAENKY, TN UCTEKAET MHTEPBA/Z1 OXUOAHNA NOoATBEPKAEHUA CAENKN, TO FIX cepsep:

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

e OTnpaBnaeT Nnposaiaepy MMKBUAHOCTM cooblieHus Execution Report (8) ¢ ykasaHuem ExecType(150)=H un Execution Report (8) c ykazaHuem ExecType(150)=6
(omnaaHue cHATUA [0 3aBeplIeHUs NOATBEPKAEHMI WM OTKA30B MOATBEPAUTL BCE 3aK/HOYEHHble MpeaBapuTesibHble caenku). Mocne oTNpaBKM Bcex
noaTsepKaeHui unm otkasos (150=F,H)) cepsep oTnpasaseT cooblieHne o CHATUM KOTUPOBKKM Execution Report (8) c ExecType(150)= 4, OrderStatus(39)=4.

Ecnun octaTok (B TOM Yyucne paBHbIVI HYI'IPO) 33aABKU NI KOTUPOBKU 6blN CHAT B TeYeHue BpeEMEHU OXKNAAHUNA NOATBEPKAEHNA NPpeaBapPUTE/IbHbLIX CAENOK, TO:

e FIX cepBep oTnpasnseT coobuweHne Execution Report (8) c nonem ExecType (150)=6 (oxxungaercsa cHatue). Mpu CHATUKM OCcTaTKa 06beMbl NpeaBapUTENbHbIX
CAEeNOK He oTMeHsATCA. MNpeaBapuTeibHble CAEMKU MOTYT BbiTb NOATBEPMKAEHbI UAN OTMEHeHbl cooblieHUaAMN nposaaepa AnMksmMaHoctn Trade Capture
Report Ack (AR).

e [lpu OTKase NoATBEPAUTb CAELNKY OTMEHEHHbIN 06bem caenkn HE cTaHOBUTCA AOCTYMHbIM ANA UCNoHeHUA. Noc/ie 3aBepLUeHna BCex NOATBEPXKAEHNN nan
OTKa30B OT CAENOK W nepeaayn Bcex cooblueHuii co 3HayeHuammM nona ExecType (150)=F,H cepsep oTnpaBnseT CTOPOHE CHATOM 3asiBKM UM KOTUPOBKM
coobueHne o cHAaTUM Execution Report (8) 150=4, 39=4.



