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1. BBeaenue

JIOKyMEHT COIEpKUT OMUCaHue COOOIIeHUH, 0JI0KOB M ToJiel mpoTokoiia FIX Bepcun 4.4, ananTUpOBaHHOTO JIJIs1 UCIIOJIb30BAHMS B TOPTOBOM
cucreme MockoBckoit bupxu (manee — MOEX).

Omnucanue nHTepdeiica 6azupyercs Ha cnenudukanuu npotokosa FIX (Financial Information Exchange, http://www.fixprotocol.org) Bepcuu
4.4; npenmnonaraeTcs, 4YTO YUTATENb y)KE 3HAKOM C OCHOBAMH 3TOT'0 IPOTOKOJIA.

CucreMoil HCTONB3YIOTCS TOJIBKO T€ COOOILIEHUsS (TPYIIbI) U MX IOJIA, KOTOPbIE OMUCAaHbl B JaHHOM IyOnuuHoM uHTepdeiice. Credyem
obpamums 6HUMAHUe, Ymo nois, npucymcmeyiowue 6 cmanoapme FIX 4.4 (obs3amenvhvle u He 06s3amenvHbie), HO He NEPeHUCIenbl 8 OAHHOM NYOIUYHOM
unmepdetice, cuumaromcs Heo6s3amenbHbIMU U UCHOPUPYIOMCA Oupcell. 3Hauenus noetl, nPUcymcmeayiowue 8 CRUCKe OORYCmUMbIX 3Havenull 6 cmanoapme FIX

4.4, HO H€ ONnucaHHsvle 6 SNOM 60KyMeHme, CHUmMAaromcst HEKOppeKmHobIMU - COO6U4€HH€ C MaKumu OAHHbIMU 6y0em OMKJIOHEHO.

Kaxxnoe coobmenue (rpymma) onuckiBaeTcsl Tabimieid. Kaxknmas crpoka B Tadimie 310 - mojie coobdmeHus (rpynmsl). s Kakaoro modst

yKa3aHbl:
. Tag — ymcio, KOTopoe HEMOCPEACTBEHHO UCTIONb3yeTcs npu GpopmupoBanuu FIX coobmieHust.
. [Tone — mpuBeneHO UM MOJIs, KOTOpoe He ucronb3yercs npu ¢opmupoBanun FIX cooOmieHus; BBeA€HO Ui yI00CTBa, B KauecTBe
KpaTkoro onucanus. B nokymenranuu FIX none moxer ObITh yKa3aHO Kak ¢ UCOJIb30BaHUEM Tag, Tak U ¢ ucnoiab3zoBanueM Field name.
. Hannune — atpulyT 1mosis, KOTOPBI MOKa3bIBaET, JOKHO JIH M0JIe 00s3aTeIbHO MPUCYTCTBOBATh B COOOILIEHUH.
o «O» - 00sg3aTenbpHOE MOJIE;
o «H» - HeoOsA3aTEABLHOE TIOJIE;
o «Y» - 00s3arenbHOE NPH ONPEAETICHHOM YCIOBUU.
o «O*y - obs3arensHoe nose 1t MOEX, HO HeoOs13aTenbHOe 1o cTaHAapTy npotokona FIX 4.4;
o «H*» - neobs3atensHOe nose it MOEX, Ho 00s13aTenbHOE UITH YCIIOBHO 00s13aTeNIbHOE 10 cTaHAapTy nporokoia FIX 4.4;
o «¥*» - ycnoBHo obs3atenbHoe it MOEX, HO HeoOs3aTenbHOe 1Mo cTaHnapty npotokona FIX 4.4.
. Tum — Tum nosms.
o JlonycTiMble 3HAYSHHS — JIOTIOJIHUTENbHbIE OTpPAaHUYEHHsI Ha THIT TTOJI.
o [Tpumevanue — 1eTabHOE ONMMCAHKE TIOJIS.



IIpumeyanue:

Ilouis1, 3HaYeHUs MoJieH B COO0LIEHUSAX, IPYNINIAX, KOTOPbIe Bble/eHbl KYPCHBOM, SIBJISAIOTCA HecTaHAapTHbIMH 1Js1 FIX nmporokosa
Bepcun 4.4 u BBeeHbI (100aBaensl) Ais aganraunu FIX 4.4 nporokosa k norpednocrasm MOEX.

Cepsuc MFIX Transactional cocrout u3 4eThipex pa3ieibHbIX CEPBUCOB!

toproeoro MFIX Trade, npeaHa3HaueHHOTO I BBOJA, OTMEHBI MJIM U3MCHEHUS 3asIBOK U MOJYUYCHHS OTYETOB 00 MX MCIOJHCHUU B
OCHOBHBIX PEKHMaX TOPTOB;

toprooro FIFO MFIX Trade, npeanaznaueHHOTO [Tt BBOA, OTMEHBI MITH U3MEHEHHSI 3asIBOK U MTOJYYEHHSI OTYETOB 00 UX MCIIOTHEHHH
B OCHOBHBIX PEKHMAaX TOPTOB; CEPBUC 00ECIICUNBACT CTPOTOE COOTBETCTBHE MOPSIIKA OTIPABKU TOPTOBBIX MMOPYYCHUN B CTOPOHY SIpa
TOPrOBOM CUCTEMBI OPSAKY UX MOTYYSHHSI OT KIMEHTOB MO CETEBOMY COSUHEHHIO.

unpopmanmonnoro MFIX Trade Capture, mpeaHa3sHaueHHOTO I MOJy4YeHHS WH(DOPMAIMH O CIENIKax, BKIIOYas MEPErOBOPHBIC
cnenku, caenku PEITO, oTyeTsl Ha UCIIOJIHEHUE Y KOMITEHCAIIMOHHBIE B3HOCHI;

unpopmannonHoro MFIX Drop Copy, mpenHa3Haue€HHOTO AJisl MOJTYYEHHs] OTYETOB 00 0OpaboOTKe 3asBOK M CHENKAaX OCHOBHBIX
PEKHMOB TOPTOB.

Cepsucet MFIX Trade, FIFO MFIX Trade, MFIX Trade Capture u MFIX Drop Copy oOciyKHBatOTCsi pa3HbIMU cepBepamu (TlapaMeTphl
MOJKIIIOYCHUST OTJIMYAIOTCA aJpecaMd W HOMEpaMd TIOPTOB) M Ppa3MyYaloTCs MO YPOBHSAM JOCTYHMHOCTH HH(OpMAaNWMU O JEHCTBHUSX
II0JIB30BATEICH.

Cepsucel MFIX Trade u FIFO MFIX Trade oTmpaBisioT MOJb30BATEII0 TOJIBKO COOOIIEHHS O COOBITHSX, CBSI3aHHBIX C 3asBKAMH,
MOCTaBJIECHHBIMH 3THM TIOJIE30BATEIIEM.

Cepsucelt MFIX Trade Capture u MFIX Drop Copy mpeaocTaBisitoT MOIb30BaTei0 HHPOPMAITUIO B COOTBETCTBHH C MTOJTHOMOYHSIMH
3TOrO mMOosb30Barenss B Toprosoil cucreme. Hampumep, mosip3oBaTellb ¢ MpaBaMH YHPABISIOMEro (GUPMBI, TTOTYYUT COOOIIECHUS O
CENIKaX WM 3asiBKaxX BCe (PUPMBI.

1.1AcTopus u3MeHeHU I

Issue Date Description

1.0

May 25, 2010 ITepBas BepcHs TOKyMeHTa




Issue Date Description

2.0 December 12, 2012 JloGaBieHa ToIepKKa CEIO0K MeperoBOPHBIX PEXXUMOB TOProB B ceppuce Trade Capture

3.3 March 25, 2013 JHob6asnena nognepxka pexxumon PEIIO ¢ LK u T+2. J/IoGaBieHs! HOsICHEHHUSI.

331 October 10, 2013 [MonpaBku u yTOYHEHHUsI B JOKyMeHTe. Jlo6aBiIeHbI TOMONMHUTEIbHBIC 0N B coobuieHusx Execution Report
u Trade Capture report.
Ba:kno: mo6asiena moamepsxka coobuienus Order Cancel/Replace mis u3menenus mapaMmeTpoB 3asiBKH.

3.3.2 October 23, 2013 3amnpenieHo HCIoIb30BaTh CUMBON ‘#’ Kak mepBbiidi cumBou B ctpoke moist ClOrdID (11) amst cooGuieHuii
tunos Order Cancel Request (35=F) u Order Cancel Replace Request (35=G).
[pu Hanmmumm cuMBOda ‘#’ B Hadayse CTPOKH moiisi |1 mpukasel HA CHITHE M M3MEHCHHWE 3asABKU OyAyT
OTBeprathcs C OTIPABKOM OTBETHOTO coodieHus Tumna Reject (35=3).
BBl MOXeTe HCIIONB30BATh 3TOT CUMBOJI B JIOOBIX JPYTUX IMO3HIHAX 3TOH CTPOKH, KpPOME CaMOi MEepPBO.

3.3.3 November 1, 2013 Jlo6aBiieHbl YTOUHEHUS K OMMCAHUIO OTKIIMKA cucteMbl Ha npukassl Order Cancel Request u Order Cancel
Replace request.
Jo6asnens kommenTapuu B pazaenst Order Cancel Request, Order Cancel Replace request, Execution report,
Cancel Reject.

3.34 January 24, 2014 O6nosteno onucanne Order Cancel Replace Request u onmmcansl pa3nuuust B 06paboTKe 3TOro MpHKas3a Ha

(hOH/IOBOM 1 BAJIIOTHOM pPBIHKAX.
W3meneno onmcanne 00paboTKH PHIHOYHBIX 3aSBOK B ayKIIHOHE 3aKPBITHS

B Trade Capture report moGaeneno nooe mose CalculatedCcylLastQty (1056), 3HaueHHE KOTOPOTO
IIOKA3bIBACT KOJINMYECCTBO LICHHBIX 6yMar B CACJIKE, B €AMHUIIAX HHCTPYMCHTA. ﬂj’[ﬂ BaJIFOTHOT'O pPBIHKA — OG’LCM
CIEJIKH B BAIFOTE HHCTPYMEHTA.




Issue

Date

Description

3.3.5

March 12, 2014

B coobmennst Execution Report no6asneno mone MDENtrylD (278), 8 koTopoMm yKassiBaeTcs ITyOIHYHbIH
unenrudurarop 3assku MDENtrylD (278) B motokax o6e3nnueHHBIX akTHBHBIX 3as1B0K (Order List Refresh /
Snapshot) cepsuca FAST udp multicast marketdata. JlanHoe Tmoe TO3BONSIET WICHTH(PUITMPOBATH
COOCTBEHHBIE 3asBKHU B KaHAJIaX MEepeIady PhIHOYHOM MH(pOpMaLH.

B coo6menus Order Cancel Reject, Order Mass Cancel Report, Execution Report (rejected) noGasieHsl moJist
TransactTime (60) u OrigTime (9412), ykassiBatomiue Bpems Hadajza 0OpabOTKH SIIPOM TOPrOBOM CHCTEMBI
3a1poca, KOTOPBIH IPHUBEN K OTIPABKE 3TUX COOOIICHUIH.

B coo6menne Order Cancel Reject nobasineno 3nauenue moxss CxIRejReason (102) = “0’: too late to cancel,
yKa3bIBalolllee Ha TO, YTO 3asiBKa yxe He aktuBHA. JlobaBneno none Order Status (39), ykassiBatoiee Ha
cTaTyc 3asBKM Ha MOMEHT IIOJy4YCHHS OTBEPTHYTOI'O 3aIpoca Ha ee CHATHE.

3.3.6

April 1, 2014

Hcnpasneno ommnbouHoe TpeboBaHue obs3atenpHo ykassiBaTh mosie OrigClOrdID (41) B 3ampocax Order
Cancel Request u Order Cancel Replace Request.

B Execution Report u Trade Capture Report mo6asneno mone ParentlD (9580), ykasbiBaroriee Ha HOMEp
utpunHOU crenku PEIO nim BamrotHOM SWAP cenku Ui conpsiKeHHBIX ¢ Hell CIIOT- CAETOK.

VYTouHeHbl (OpMaThl COOOLICHUI MpPU CHATHM OCTaTKAa YaCTUYHO HMCIIOJHEHHOHM 3asBKHM IpPH OTKa3e B
ucnonsennn npukasa Order Cancel Replace

O6pa6otka Order Cancel Replace Ha BanmroTHOM 1 POHIOBOM PBHIHKAX GYAET POU3BOIUTHCS IO OJHHAKOBBIM
npaBuiiaM, ¢ ucronb3oBanuem moss CancelOrigOnReject (9619)=Y /N

3.3.7

May 13,2014

B MFIX Transactional BagtoTHOTO pBIHKA BHECEHBI CIICTYOIINHE H3MEHEHHUS:

- Jlob6aBnena ¢pynkunonaneHocts Cancel On Disconnect. B coobuenue Logon (A) no6aeieHo nose
CancelOnDisconnect (COD)(6867). B none ExecRestatementReason (378) coobuenus Execution
Report (35=8) no6asneno 3nauenue ‘100°= (cusara no COD), npu atom Order Status (39) =4.

- M3menena noruka nonyvenus B Execution Report (8) taros 11 n41 npu cHATHH/U3MEHEHHHU 3asBKH:
o0a Tera MOJIy4UT TOJBKO MICHTH(HUKATOP MOCTABUBIIHMK 3asBKY, IIPH YCJIOBHH, YTO CaM XK€ ee




Issue

Date

Description

September 12, 2014

cHsu/m3MeHn. B mpotuHOM ciryuae B Execution Report (8) mpuaer tonsko 11-if Ter paBHbiii 11-my
TATY U3 COOOIICHHUS O IOCTAaHOBKE 3asBKH Ha CHATHE/M3MEHCHHE.

Ipu CHATHH 3asBKH, [0 KOTOPOU 60Jice HE 0KUAAETCS OTUETOB 10 caeikam, coobienus ExecType
(150) =6 B Execution Report (8) He Oyzer.

4.0

March 25, 2015

®yukuus Cancel On Disconnect (COD) BxitoueHa Jyisi 3aperuCTPUPOBAaHHBIX MOJIb30BaTeleil Ha
BaIIOTHOM pBIHKE TONBKO B pexxume BKJI. Hamuuue tera 6867 B coobienun Logon (A) He Biusier
Ha pexuM ceprca COD BKII/BBIKIL.

U3 coobienus Execution Report (8) / Trade for MFIX Trade service ¢ saBapst 2015 r. ynansioTes
cnenyrouue nosst: Commission (12), CommType (13), NoMiscFees (136), MiscFeeAmt (137) u
MiscFeeType (139). Dtu mosst AOCTYITHBI B COOTBETCTBHH C IPAaBaMU MOJIb30BaTels cepBrucoB MFIX
Trade Capture u MFIX Drop Copy.

HobGasneno HoBoe 3HaueHme tera TradingSessionSubID (625)= 'S' mis obo3HadeHHs Tepuona
ayknuoHa oTKpeITHs. 3HadeHue TradingSessionSubID (625) = ‘OPEN’ o6HOBIeHO M 0003HaYaeT
MEPUOJT OTKPBITHS

[MpaBuna ans 3asBok «[lonHOCTBIO MK OTKIOHUTEY (FOK) 1 «CHate ocrarok» (I0C) uaeHTHYHBI
JJIA BaJIFOTHOI'O U (I)OHI[OBOFO PBIHKOB.

HenoctynHbl ppIHOYHBIE 3asBKH 110 CBOIT HHCTPYMEHTY (BaIOTHBIH PHIHOK).
VcnpaBieHs! OMUOKY B ONMCAaHUHU AJIS TUIIOB JAHHBIX JUISI HEKOTOPBIX TTOJIEH

I[O6aBJ'IGHLI MOsACHCHUSA U pEKOMCHAAlIUN

4.0

September 23, 2015

B coobuenne Logon (A) nobasieHo none LanguagelD (6936) ¢ noctynHbiMu 3HaueHusiMu: "R™ -
pycckuii, "E" — aHrnmiickuii.




Issue Date Description

41 March 24, 2016 Coo6renue Order Status Request (35=H) Gonee He moaepkuBaeTcs v OyIET OTKIOHEHO
Omucanue popmata nonst 60 st coobienust Trade Capture Report u3mMeHeHo, 4TOObI yKa3arh, 4TO
TOYHOCTh BPEMEHH B HEM paBHA IIEJIbIM CEKYH/IaM.
st cmenku PETIO ¢ 1K B cepuce MFIX Trade oTmpaBisitoTest Bce OTYETHI TI0 BUTPUHHOM CIEITKe
U IBYX €€ COCTABHBIM YacTsM (HUCIPABICHUE OLIMOKH)
Jlo0aBieHbI MOSICHEHUS U PEKOMEHJAIINH

4.5 May 23, 2017 Hogas Bepcus cepsucoB MFIX Trade, MFIX Drop Copy, MFIX Trade Capture moctymHa mis

myOmuyHoro TecTupoBanus. OunaeMasi gaTa Havasia MpOMBIIUICHHOW SKCIUTyaTauu — aBryct 2017
T.

dopwmar noss SendingTime field (52) u mons OrigSendingTime (122) u3menen Ha YYYYMMDD-
HH:MM:SS.ssssss. Cekupnst MUKPOCEKYH SSSSSS BCEria COAEPIKUT 6 CHMBOJIIOB.

Hob6asneno nHosoe nose LastLiquiditylnd (851) B coobmienus tuma Execution Report u Trade Capture
Report. OTtor ¢ar moka3ssiBaeT, 3aKiIrOUeHa M caeska no maccuBHoi (adding liquidity) wim no
arpeccuBHoii (taking liquidity) 3asiBke. [IpuMeHHMO TOJNBKO ISt COOOIICHHIA O CIENIKAX.

o6asneno nooe mnose CxIQty (84) B coobmenus tuma Execution Report co crarycom 3asBOK
Canceled uim Pending Cancel, u k coobuiennto Order Cancel Reject mist ciydast aBTOMaTH9ECKOTO
CHATHUS OCTaTKa YaCTUYHO HCITOJJHEHHOM 3asSBKH Ipyu O0TKa3€ €€ M3MEHUTH U BKIIHOYCHHOM Q)nare
CancelOrigOnReject. Dto mojyie TMO3BOJSIET y3HATH O0OBEM CHUMAEMOM 3asBKU JIO IOIYyYEHUS
COOOILEHHH O CENKaX.

Io6asneno nooe mnose FIX.StipulationValue (6636) B coobmenus Tuna Trade Capture Report,
yKa3bIBAIOIEe Ha CHENKY, B PE3ylbTare KOTOPOW Oblla MOIMOJHEHAa BHIWMAS YacTh 3asgBKH CO
CKPBITBIM KOJIMYECTBOM.

o6asneHo HoBoe 3Hauenue “FOR” moss SecurityType (167) B coobmenusx tuma Capture Report
JUTSL BAJIFOTHBIX TIOCTABOYHBIX (JHIOYEPCOB.
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Issue

Date

Description

CumBon ‘#’ He momyckaeTcsi B kKadecTBe mepBoro cumBoia moast ClOrdID mist Bcex BXomsmmx
COOOIICHUH.

CumBout <Space> (mpobei) He Jomyckaercst B kKauectse nepsoro cumBoiia mosst ClOrdID mist Becex
BXOJISIIIUX COOOIICHUH.

Bpemena pocraBkm BXxomsmmx cooOmeHuit or FIX gateway mo smpa TKC (B omHy cTopoHy)
OIMHAKOBHI I coobmmenuit tunos D,F,G.

August 30, 2018

Hob6aeneno mome SettiCurrAmt(119) o6bem caenku MO HOMHHANIY, BBIPAXKEHHBIA B BAaIOTE
HOMHMHAJIA (TOJBKO [T (POHIOBOTO PHIHKA).

4.5.5.

December 14, 2018

Hogas Bepcust cepsuco MFIX Trade, MFIX Drop Copy, MFIX Trade Capture 6yzet moctymnHa
Jutst myonuaaoro tectupoBanust 10 suBaps 2019 r. OxunaeMast 1ata Hadasla IPOMBIIUICHHON
sKkcrryaranuu — 4 mapta 2019 r.

! 3nauenne mons HeartBtlnt (108) coobmenus Logon (35=A) OBA3AHO HaxoauTtscs B mpeaenax
or 1 go 60 (cexynn). Ilpu 3nauenun mons HeartBtInt BHe 3TOro amama3oHa KIMEHT MOJTYYUT
coobmenue Tumna Logout (35=5) ¢ TEKCTOBBIM OMHMCAaHNEM OIITUOKH.

! Bxomsmue FIX coobmenus, B kotopeix mosne ClOrdID okxanumBaercs CHMBOJIOM Ipobena,
OTKJIOHSIOTCS € OTIpaBKoi coodmenust Reject (35=3)

B mone OrigTime (9412) Bcerna nepenaetcs 6 3Hadamux mudp.

[Ipu cusATHE 3asBKH 10 OupxeBoMy HoMepy (37) uepe3 FIX ceccrro, OTIMYAIONIYIOCS OT CECCHH, B
KOoTOpoi ObLTa mocraBiieHa 3asBKa, B oTBere Execution Report craHoBsiTcst HeoOs3aTENbHBIMU 1
MOTYT OTCYTCTBOBATh CIEAYIOIINE MOJIS:

o baok nmone# “Instrument”
o Side (54)
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Issue

Date

Description

Account (1)
LeavesQty (151)
CumQty (14)
AvgPXx (6)

O O O O

[Ipu cHATHH YaCTUYHO UCTIONHEHHOI 3asBKU coobmenne Execution Report / Pending Cancel (150=6)
He Oyzmer otmpaisathes nepen Execution Report / Canceled (150=4) B ciyuae, eciiy K MOMEHTY
CHATHS 3a5BKH BCE COOOIICHHUS O CICNIKaxX IO 3TO 3asiBKe yKe ObUTH OTIPABICHBI.

B coobmenus Execution Report, Order Mass Cancel Report uinu Order Cancel Reject mist otBeToB
Ha BXoasmue coobienus tumna 35=D, G, F, q no6asieHo Heobs3aTenpHOe nojie RequestTime (5979),
KOTOpPOE COJIEP)KUT 3HAYCHHE BPEMEHHU IMOJYUYEHUS] BXOJIAIIETO COOOIICHHUS MO JIOKAJbHBIM YacaM
cepBepa FIX gateway B popmare YYYYMMDD-HH:MM:SS.ssssss.

4.6

08 mas 2020 r.

Hokymenr terneps onuceiBaet cepuckl MFIX Trade u FIFO MFIX Trade.

FIFO MFIX Trade cepsuc npezcrapisier coboii cepBep JOCTYyIa K TOPTroBie, UCob3yromui FIX
poToKoI, uaeHTH4YHbIH cepBucy MFIX Trade, Ho obecrieunBaromiii CTPOroe COOTBETCTBHE
HOpsi/IKa JOCTaBKU COOOLICHHIA Ha CepBEp LIEHTPAIbHOIO 3BEHA TOPTOBOI CUCTEMBI MOPSIIIKY
TIOJTyYEHHS [0 CETH BXOSAIINX TOProBeix coobinenuit (FIFO, First In First Out mpuunum). Jlara
npowmebinuienHoro Baeapenus FIFO MFIX Trade — konen 3 kBaprana 2020 roza.

Cepsucet MFIX Trade u FIFO MFIX Trade goctymHsl i TECTUPOBAHUS B €ANHOMN TECTOBOMA
cpere.

Juist obecrievueHus moTHOM coBMecTHMOCTH (popmatoB FIX coolmieHuit Bcex cepBHCOB, B CEPBUC
MFIX Trade BHOCATCS ClieytolIne H3MEHEHUSI:

®opmar noneit SendingTime (52) u OrigSendingTime (122) ans Bcex MCXOMAIIMX COOOIICHMI
cepBepoB u3Mensercs Ha YY Y YMMDD-HH:MM:SS.sssssssss (HAHOCEKYH/IBI)
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Issue

Date

Description

- ®opwmar mois RequestTime (5979) coobmennii Execution Report, Order Mass Cancel Report or
Order Cancel Reject messages usmensiercst Ha YYYYMMDD-HH:MM:SS.s555555SS (HaHOCEKYH/TbI)

IIpumeuanue:
- ®opmarsl noneit TransactTime (60) and OrigTime (9412) HE u3menstoTes.

- MakcumanbpHOE KOJIMYECTBO 3ampaiinBaeMbix B coobiieHnn Resend Request coobuieHuit
ycranaBiuBaercss B 2000. Ecnu xonudyecTBO cOOOIIEHUN B 3ampoce MPEBBIIAET 3TO YHUCIO, YTO
cepBep BepHET OTKa3 B Buue coobuienus Reject (MsgType = 3) ¢ yka3aHHeM MPUYHMHBEI B IOJE
SessionRejectReason (373=5), Value is incorrect (out of range) for this tag u mosem Text (tag 58) B
Bujzie ctpoku "Requested range to be resent exceeds the limit %< MaxResendRequest>%".

H3MeHeHHe mapoJIs pH JIOTOHE A0CTYMHO ist Bcex cepucoB MFIX Trade, FIFO MFIX Trade, MFIX
Trade Capture, MFIX Drop Copy.

Jlo6aBnena noanaepkka GyHKIMOHATLHOCTH TOPrOBON CUCTEMBI 110 NIEPHOANYECKON CMEHE mapoJie u
TpeGOBaHUAM K YPOBHIO HX CIO0XHOCTH (TIaposIbHbIE NOJIUTUKN HE IPUMEHSIOTCA 1o yMosrdanuto s FIX
KJIHEHTOB).

Cepsuc FIFO MFIX Trade otnpasisiet oTka3 B 00paboTke MOBTOPHBIX coobmienuit Tuna Order Cancel
Request wiu Order Cancel Replace Request, B koTopbix yka3zaHbl oanHakoBble 3HaueHus mosst OrderlD (37).
JanHas Mepa OrpaHUYHMBAET HATPY3KY HA CEPBEP IPH OTIPABKE MHOKECTBEHHBIX JTyOIHPYONIUX PUKA30B.
FIFO ¢ yHKIMOHATBHOCTP JeNaeT TAaKOW MOJXO0. OECCMBICIICHHBIM.

4.7

16 HOs16ps 2020

FIFO MFIX TRADE 1.2

B coobmenust Execution Report (35=8) (New, Cancelled, CancelReplace), 8 Order Cancel Reject (35=9) u B
Order Mass Cancel Report (35=r) no6aBieno HoBoe HeobOs3atensHoe nose FIFOViolationReason (Tag =
5800, Type: int), ykasbiBarolee Ha IPUUYKHY HapylueHus npuriuna FIFO st Bxoasimero cooomeHms:

- 5800=1 o3nauaet, 9TO IIEpeIaya TOProOBOTO MIPHUKa3a B CTOPOHY siipa TOproBoii cHCTEMBI 3aiepikaHa
n3-3a oxunanus oreera TC Ha npenslIynwid nprukas ot ganHoi FIX ceccnn
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Date

Description

- 5800=0 o3nauaet BbIBOJ npuKa3za u3 ouepenu FIFO no HeonpeneneHHol npuunHe

- OrcyrctBue mons 5800 o3Hayaer, uTo MpuKa3 He ObLI BEIBeAeH u3 ouepenu FIFO
FIFO MFIX TRADE 1.2 u MFIX TRADE 4.7

Eciu FIX cepeep yxe monyuun panee npukaz Order Cancel (35=F) umu Order CancelReplace (35=G) ¢
ykazanueM OupixkeBoro Homepa 3asBku OrderNo(37), To Bce mocnenyromiue npukassl ot FIX ceccuii atoro
cepBepa ¢ yKa3aHHEM 3TOT0 )Ke HoMepa 3asiBKU Oy IyT OTKIOHEHBI 63 00pabOTKH M JOCTaBKHU B SIPO TOPrOBOI
cucteMbl. JlaHHas Mepa OrpaHHMYMBacT Harpy3Ky Ha cepBepbl FIX U Ha siIpo TOProBoil CHCTEMBI Ha MHUKAaX
TOPrOBOl aKTHBHOCTH.

B coobmenuss Execution Report (35=8) mobasneno mone OrdCancelReason (9947), mepenparomiee Kon
TIPUYMHBI CHSTHS 3aSBKH.

4.8

04 oxts6ps 2021

Hosas Bepcus cepsucoB MFIX trade, FIFO MFIX trade, MFIX Trade Capture, MFIX Drop Copy ¢
NOAAEPKKOH (PYHKIIMOHAIBHOCTH JIMHKOB C IPOBaiiiepaMu BHelIHel JIMKBUIHOCTU IIPH TOProBJie
HHOCTPAHHBIMH AKIUSMH C PacyeTaMH B BAJTIOTe CTPAHbI SMUTEHTA.

DOHIOBbBII PHIHOK:

- B coobmenus npukinagHoro yposus pobasneno nojie LiquidityType (18182), onpenensitoiiee Tri
JIMKBUJIHOCTH: 3asBKa, KOTUPOBKA, 3asiBKa JIsI HCHOJHCHHUSA TOJIBKO 3asiBKaMU BHyTpeHHeﬁ
JIMKBUIHOCTHU

- B coobmenus Execution Report nodasieno mone PreMatchedCumQty (18181), yka3siBaromee Ha
0011Hi 00bEM CIEIIOK, OXKHIAIONIMX MTOITBEPIKACHHS IPOBANIEPOM JIMKBUIHOCTH

- B coo6uienne Execution Report no6asneno Hooe 3HaueHue ‘L’ mosnst ExecType (150) mist coObituii
3aKJIFOUSHHS M TIPE/IBAPUTEIBHON CIIENIKHU C TIPOBaiiIepOM JIMKBUIHOCTH

- B coobmenne Execution Report nobasneno HoBoe 3HaueHue ‘H’ mons ExecType (150) amst coObITHIA
OTMCHBI HpeHBapHTeHBHOﬁ CACJIIKH C HpOBaﬁ}IepOM JIJUKBHJIHOCTH
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Date

Description

- B nabop coobmennit Toproeeix cepBucoB MFIX Trade m FIFO MFIX Trade no6asneHo cooOrieHue
Trade Capture Report (AE) mms yBemomuieHus IpoBaiizepa JHKBHIHOCTH O 3aKJIIOYEHHH
MIPEABAPUTEIILHOM CIIEIKHU C BBICTABJICHHON UM KOTUPOBKOW BHEIIHEHN JIMKBUIHOCTH

- B Habop coobmennit Toproseix cepsucoB MFIX Trade n FIFO MFIX Trade no6Gasneno cooOrienne
Trade Capture Report Ack (AR), npennasHaueHHOE AJsl TOATBEPXKICHUS MM OTKIOHEHHS
NIPEABAPUTEIIBHON CIIEIKHU IPOBANAEPOM JIUKBUIHOCTH

- B coobmienne New Order Single mo6amneno mose LSecCode (18180), ompenenstoiiee akTUB
KOP3UHBI HHCTPYMEHTOB IIPH TOProsiie B HEKOTOphIX pexumax PEITO ¢ LK

- I[OHOJ'IHGHBI OIMKUCaHuA JIOTUKHU OTIIPpaBKHU COO6H.[€HI/II71 A peXKHUMOB TOpProB ¢ ydaCTUCM
HpOBaﬁHepOB JIMKBUIHOCTHU

BaJuloTHBIN PBIHOK:
- V3meHeHwii (yHKIIMOHATBHOCTH HET
IMaposbHBIe MOJMTHKH Ui BHOBB BbhlgaBaembix SenderComplD

C 27 centsi6pst 2021 roza, 11 BCceX BHOBb BbIIABAEMBIX HAEHTH(PHUKATOPOB moJib3oBaTess (SenderComplD)
HNPUMEHSIETCS TIPaBIJIO CMEHBI TapoJIst IIPH MEPBOM MOIKII0UeHHH. K Iaposio npuMeHsoTes obmue s
BCEX KIMEHTOB OMP KU TPEeOOBaHUS 110 CI0KHOCTH.

4.8 13 okTs10ps 2022 st mosist TimelnForce (59) no6aBiieHo 3HaYeHUe ‘2’ , 03HAYAIOIIEe MPU3HAK 3asIBKH «TOJIBKO MACCUBHAS.
IIpu ycTaHOBKE 3TOr0 NpU3HAKA 3asBKH, KOTOPbIE MOTYT IIPUBECTH K CIIEJIKE IIPU PETUCTPALIUH,
PETUCTPUPYIOTCS U HEMEJIEHHO CHUMAKOTCSL.

4.9 19 stuBaps 2024 B coo6menns New Order Single, OrderCancelReplace Request, Execution report no6asieHo

HeoOs3aTensHOe nojte CompliancelD (376), ko crioco0a Co3aaHus 3aABKH.
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Issue Date Description

CrucoK KOJIOB IPUYWHBI CHATHS 3asBKH IepeHeceH B (aiii:
http://ftp.moex.com/pub/ClientsAPI/ASTS/docs/asts_order _cancel messages.csv

495 19 cents6psa 2025 i mogep KKy (QyHKIIMOHATBHOCTH TOTIOTHUTEIHHOM ceccun BbrxoaHoro auA (JJCB/I) B cooOmenns
Execution Report nqo6asieHs! mos:

- TradeSessionDate (10529) - naTa ToproBoii ceccuu, B KOTOPO#i ObliIa 3aperuCTPUPOBaHA 3asBKa
- OrderDate (18183) - kanenaapHas qata perucTparyu 3asiBKH
- TradeDate (75) - kajenaapHast qata 3aKJIIOUEHHS CICITKH

B coobmenus TradeCapture Report no6asnens: mosst TradeSessionDate (10529) u OrderDate (18183)

1.2BaskHasi pekoMeHAalUs pa3padoTYuKaM

B oTenbHBIX Citydasx B COOOIIECHHS CepBepa MOTYT 6e3 JIOCTATOYHOTO BPEMEHH Ha YBEIOMIICHHE T00aBIATHCS HEOOM3aTEIbHBIC OIS, HE SIBISIOIIHECS
HEOOXOIMMBIMH JIsl OOJIBIIMHCTBA KIMEHTOB. HacTOsITENbHO peKOMEHIyeTCs POSKTUPOBATh KIMEHTCKHE MPHJIOKEHHUS Tak, 4TOObI OHU Oe3 cOoeB
MOTJIH HTHOPHPOBATH TIOJISt COOOIIECHUH CepBepa, CMBICI KOTOPBIX MPUIIOKEHHIO HEU3BECTCH.

Kak npumep, MoxkHO mpuBectr noOasieHue B Execution Report co caenxoit mons StipulationValue (6636), yka3sbiBaroliero Ha Mmpu3HaK CICITKH,
NPUBOMASAIICH K IOTMOJHEHUIO BHIMMOIO KOJHWYeCcTBAa COOCTBeHHOH aiicOepr-zassku. Cwm. takke monst CoverlD, CurrencyCode, InstitutionlD,
ClientAcclID, TradelssueDate, OrigOrderID, no6asnennsie B Bepcuu 3.3.1.

2. I'pynnsl noJiei

2.1 3aroj10BoK

CraHaapTHBIN 3aroJI0BOK, KOTOPBIH TOJDKHO COIEPKATh KaXKI0€ COOOIIEHHE.
[Tonst rpynmbl «3aroyioBOK» omMcaHbl B Ta0IuUIE 1.

16


http://ftp.moex.com/pub/ClientsAPI/ASTS/docs/asts_order_cancel_messages.csv
file:///C:/Users/STRIKO~3/AppData/Local/Temp/7zO8DAFFA94/public_fix44_interface_in_russian_v_4_6.docx%23Таблица1

)
=
=
=
=
<
=

JonmycTumble 3HAYECHHUS

Tabmnuua 1

IIpumeuanue

35

49

BeginString

BodyLength

MsgType

SenderCompID

String (7)

Length

String (10)

String (12)

'FIX.4.4'

OnpezenseT Ha4aI0 HOBOTO COOOIICHUS U BEPCHIO MTPOTOKOJIA.

Bceerna conepxut HezammbpoBaHHbIE JaHHBIE, HOKHO OBITH IIEPBBIM MOJIEM B
COOOIICHUHY.

Juna coobuieHust. PaccuuThIBaeTCsI B COOTBETCTBHU CO CTAHAAPTOM.

Bceerna conepxut HezammppoBaHHbIE JaHHbIE, OHKHO ObIThH BTOPBIM MOJIEM B
COOOIIEHNH.

Omnpezenser TUI cooOIeHus. Beeraa comepkut He3amuhpoBaHHBIC JaHHBIE,
JIOJDKHO OBITh TPETHUM IIOJIEM B COOOIICHHH.

Wnentudukarop GUpMbI — OTIPABUTESI COOOIICHUS.

Bcerna comepxut HesamubppoBaHHbIC TaHHBIC.

Ecmu coobmenne ormpasnsercs B MOEX, 310 mosie JOIKHO coepxkaTh
nnentudukarop noas3osarens (USERID), npucBoenHoe 6pokepy Ha MOEX.

56

34

43

TargetComplID

MsgSeqNum

PossDupFlag

String

SeqNum

Boolean

Y' (Bo3morxHOE
JTyOIMIrpOBaHue)

'N' (ITepBonavanbHast
nepeaaya)

Wnentndukarop GUpMBI — NOITyYaTeNs COOOMCHNSI.

Bcerna comep:xut Hezammu(poBaHHBIC JaHHBIE.

Ecmu coobmenue ormpapisiercs ¢ MOEX, 3To moste T0JIKHO COepKaTh
nnenrudukarop noinzosarens (USERID), npucBoenHoe 6pokepy Ha MOEX.
[opsAKOBBIH HOMEP COOOIICHHSI.

MoskeT ObITh BCTPOEH B 0JI0K 3ami(poBaHHBIX JaHHbBIX.

WnenTtrdukarop, moka3pBaloUIMii BO3MOXKHYIO IIOBTOPHYIO TIEPECHUIKY
COOOIIEHHMS TI0/ TEM K€ MOPSIIKOBEIM HOMEPOM.

O06s13aTenbHOE P TOBTOPHOM MEPECHUIKE COOOIICHHH.

97

PossResend

Boolean

‘Y’ (Bo3moxHas mHOBTOpHas
TePEChUIKA)

‘N’ (ITepBoHavanbHast
nepenaya)

MHaukaTop, MOKa3bIBAOIIHIA, YTO COOOIICHHE MOXKET COACPIKATh HHHOPMAIIHIO,
KOTOpas ObUIa OTIPaBJICHA MO APYTUM IOPSIKOBEIM HOMEPOM.
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ﬂOHyCTI/lMLIe SHAYCHUA Hpnmeqaﬂne

Hannuue

52 SendingTime (¢} UTCTimestamp Bpewms nepenaun coobmerus (BeIpaxkeHo Bo BpemeHHoH 30He UTC). ®opmar
moist YYYYMMDD-HH:MM:SS.sssssssss. CeKuma HaHOCEKYH, SSSSSSSSS
BCerga coAep>mT 9 cMMBONOB.

122 | OrigSendingTime H UTCTimestamp Hacrosimee/opuraHansHoe BpeMs repenadn COOOIIEHHUS MPH MePEeCHUTKE
coOOIIeHNH B OTBET Ha 3ampoc o nepecsuike (coodmenue Resend Request (2)),
BeipaxkeHo B UTC dopmare. Popmart ot YYYYMMDD-HH:MM:SS.sssssssss.
CeKUmMA HaHOCEKYH/, SSSSSSSSS BCerga coaepXuT 9 cMmsoos.

Ob6s13aTenbHOE, €CIM COOOILICHUE NIEPECHIIIAETCS B OTBET Ha 3aIPOC O NMEPEChUIKE
(coobmenue Resend Request (2)).

2.2 Tpeiinep

CranmapTHas KOHIIOBKa/Tpeiiep, KOTOPBIH TODKHO COJIEPIKATh KaXKI0e COOOIIECHHE.
[Tonst rpynmel «Tpeiiniepy onmucaHsl B Ta0HIe 2.

Tabmumna 2

I[Ol'lyCTl/lM])Ie SHAYCHUSA HpuMeanne

)
=
=)
=
=
<

o=

10 CheckSum (0] String(3) KonTponsHast cymma coobmienus (3 6aiita). Beerma comep kit HezamudpoBaHHbIe
JaHHBIE, JOJDKHO OBITH TIOCIEHUM MOJIEM B COOOIIEHHH.

2.3I'pynna Instrument

I'pynma «Instrument» onpeznenser GprHAHCOBBIM HHCTPYMEHT, KOTOPBII TOpryercs Ha OupiKe.
[Toss rpymmsl «INstrumenty omucansl B Tadmie 3.
Tabnuna 3
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ﬂOHyCTI/lMLIe SHAYCHUA Hpnmeqaﬂne

)
=
=
=
=]
<

=

55 Symbol (0] String (12) Kon/ab6peBuaTypa neHHOW Oymaru. B ero xadecTBe HCIOIB3YeTCS BHYTPEHHHI
nneHtudukarop punancororo nactpymenra Ha MOEX (SECCODE).
460 | Product H int '4' (Banrora) WnenTtndukarop, NOKa3pIBAIOIINA K KAKOMY IPOJIYKTY OTHOCHUTCS LieHHas Oymara
(TOMBKO /17151 BAJIFOTHOTO PHIHKA).
461 CFICode H String 'MRCXXX' Tun ¢puHaHCOBOTO HHCTpyMEeHTa Mo ctanaapTy ISO 10962 (ToIbKO I BAIFOTHOTO
PBIHKA).
167 @ SecurityType v String 'FXSPOT' (BaxtoTHBIH cHOT); Tun GpUHAHCOBOTO HHCTPYMEHTA.
'FXSWAP' (Bamtorsstii cBonr); | st 3asBok B pexmme PEINO c¢ LK HeoOxommmo ykasaHHE 3TOTO MO Kak
'FXFWD' (Bamotupiit = 167=REPO, B mpoTuBHOM ciry4ae 3asBKa OyIeT OTKIOHEHA.
¢dopsapn);
'FXBKT (buBamorHas
KOp3HHA).
'REPO' (PETIO ¢ LIK)

2.4T'pynna Yield Data

I'pynma «Yield Data» ompenensier 10X0MHOCTh (PHHAHCOBOTO HHCTPYMEHTA.
[Mons rpynmst «Yield Datay onucans B Taburie 4.

Tabnuma 4

I[Ol'lyCTl/lM])Ie SHAYCHUSA HpuMeanne

Haanuue

‘ 236 ‘ Yield H Percentage ‘ 3HaYCHHE TOXOMHOCTH JJISI CIEIKH (TOMBKO ISt (JOHIOBOTO PHIHKA).

2.5I'pynna Parties

I'pynma «Partiesy omnpenenser CTOPOHbI 3assBKH WU CACTKH, HH(POpMAIIHsS O KOTOPBIX MEPEeIaeTCsl B COOOIICHHH.

Jlis KaxXaoi M3 CTOPOH CHENKHU/3asiBKU 0053aTeIbHO JOJKHBI OBITH ompeaeneHsl crieayromue nois: PartylD (448), PartyIDSource (447),
PartyRole (452).
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453

448

447

452

e Uro0bl onpeaenuTh nojiab3oBaTens (Opokepa, Tpeiaepa), Hy>KHO 3a/1aTh:
PartyID (448) = <unentudukarop noiaszoBatenss>, PartyIDSource (447) = ‘D’, PartyRole (452) = “12’;
e Yro0OsbI onpenenuts GUpMy, HY)KHO 3a/1aTh:
PartylD (448) = <unenrudukarop bupmbr>, PartyIDSource (447) = ‘D’, PartyRole (452) = ‘1’;
e YToOBI ONpenenuTh KIUEHTA, HYXHO 33/1aTh:
PartyID (448) = <kox kiuenta>, PartylDSource (447) = ‘D’, PartyRole (452) = ‘37,
e YroO0sI onpenenuts GUpMy-KOHTpareHTa, Hy’KHO 331aTh:
PartyID (448) = <unentudukarop dpupmbi-koHTpareuta>, PartylDSource (447) = ‘D’, PartyRole (452) = “17".

[Tons rpymns «Parties» onucanbl B TabuIe 5.

NoPartylD

=> PartylD

=> PartylDSource

=> PartyRole

Hannuue

0*

NumlInGroup

String (12)

char

int

IlOHyCTI/IM])Ie SHAYCHUA

‘D’ (YacTHblii/crIenranbHbIH
KOI)

‘1’ (OupMa-UCTIOTHUTEIH)

‘3’ (MneutuuKaTop KIKCHTA)
‘12’ (Tpeiinep-uCIIOTHATET )
‘17’ (dupma-KOHTPAreHT)

Tabmuma 5

IIpumeuyanue

KommuectBo amementoB B PartylDs rpymme, WHbBIMEH ClIOBaMH — KOJIHMYECTBO
CTOPOH.

Wnentndukarop uiam ko cropoHsl. O0s3aTeNbHbIN, €Cli ONpe/ieNeH Kiacc/THIl
WM UCTOYHUK uzieHTU(uKaTopoB cTopoH (PartylDSource(447)). Obs3atenbHoe,
€CJIM KOJIMYECTBO dJeMeHTOB B PartylDs rpynme> 0.

CTOpOHOIl  CleNIKW/3asiBKM  MOXET  BBICTYNATh: IoJb30Barenb  (Opokep),
Opokepckas pupma, KIHSHT Opokepa.

Knacc/tun mnm mcToyHMK WACHTH(UKATOpOB CTOpOoH. OOs3aTeNbHBIN, ecin
ompeneneH uaeHTuukarop croporsl (PartylD (448)) mnm ecim KOIMYECTBO
aneMeHToB B PartylDs rpymme> 0.

JUis KaXkmoil OmpefesieHHONM CTOPOHBI, HOJNe JOJDKHO COAEpXKaTh KOHCTAaHTHOE
3HaueHue ‘D’ (YacTHblii/crienuanbHBIA KOT).

Poib WM THII CTOPOHBI, KOJ KOTOpoM ompexaeneH B moie PartylD (448).
Obs13atenpHOE, €CITU KOJIMYeCcTBO 31eMeHToB B PartylDs rpynme> 0.

‘1’ (OupMa-uCIONHUTEINb) — UCTOJIB3YETCS ISl QUPMBL;

‘3’ (MmeHTH(HUKATOp KIMEHTA) — HCIOJNB3YSTCS U yKa3aHWS B 3asBKE KOJa
KJIMEHTA;
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ﬂOHyCTI/lMLIe SHAYCHUA HpnMeanne

)
=
=
=
=]
<

=

‘12’ (Tpeiinep-UCTIONHUTEIH ) — HCIIOIB3YETCS U MOIH30BATEII;
‘17’ (Pupma-KOHTpareHT) — HCHONB3YETCsl Uil YKa3zaHHs (QHUPMBI-TIApTHEDA,
BBICTYTIAIOILIEH BTOPOM CTOPOHOM B CHETIKE.

2.6I'pynna Commission Data

I'pynna «Commission Data» ompezernsier cyMMapHbIii 00beM KOMUCCHH IO CZeJKe, HHPOpMALHUs 0 KOTOPOil nepeaaeTcs B COOOIICHUH.
[Monst rpynmsl «Commission Datay onucansl B Taduutie 6.

Tabnuma 6
= JonycTuMble 3HAYEHUS Ipumeuanue
=
12 Commission H Amt (16,2) Pasmep xommuccHu, BBIp@KCHHBIH B pyOisx (Wit (OHAOBOrO M BAFOTHOTO
PBIHKOB).
Mosne 1OCTYNHO B COOTBETCTBUHM C IpaBaMu Moib3oBatels cepeucoB MFIX Trade
Capture u MFIX Drop Copy.
[one nenocrymuo aust cepuca MFIX Trade ¢ ssaBapst 2015
13 CommType H String '3'  (aOcomroTHas  BeNMYMHA =TI KOMHCCHH.
KOMHCCHH (cymmaphnas = [loje TOCTYIHO B COOTBETCTBUHM C IpaBaMH HoJib3oBatels ceperucoB MFIX Trade

BenmnunHa,  BelpaxeHHas B Capture u MFIX Drop Copy

BaJIIOTE PACUETOB)); Tose HemnocTymHo ais cepBrca MFIX Trade c stuBapst 2015
‘100’ (BenMuMHA  KOMHCCHH,
B3UMAaeMOW 3a  UCIIOJIHEHHE

CIIENKH CPOYHBIM OTYETOM).

2.7Tpynma Order Qty Data

I'pynma «Order Qty Data» onpeessieT KOJTMYECTBO JIOTOB 3assBKH WITH CICIKH, HHPOPMAIIHS 0 KOTOPBIX MEPEIACTCs B COOOIIIEHUH.
[Moss rpymmsr «Order Qty Data» omnmcanst B Tabnuie 7.
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I[onycranle SHAYCHUSA

Tabnuua 7

IIpumeuanue

38
152

D

=

=

=

=

<

==

~ OrderQty O*
CashOrderQty o*

Qty(10)
Qty

OOBeM 3asIBKH WUITH CIEIKH, BBIPA)KEHHBIH B JIOTAX.

OO6beM 3asBKH B CIMHHIAX JCHEKHBIX CpeacTB. Ilpumedanwue: eciau [IpaBunamu
TOPTOB HE MPEAYCMOTPEHO 0OPATHOE, OIYCKAETCS 3aM0THEHHE TOJIBKO OJHOTO U3
nogieit CashOrderQty (152) wim OrderQty (38).

2.8I'pynna TrdRegTimestamps

I'pynma «TrdRegTimestamps» onpenenser Bpemst peructpaiuu 3asBkd B Topropoit Cucreme, mH(OpManus O KOTOPOH mepenaeTcs B
COOOILEHUN.
[Moxnst rpynmsr «TrdRegTimestampsy onucansl B Taduiie 8.

)IOHYCTI/IMLIC SHAYCHUSA

Tabnuma 8

IIpumeyanue

Nl Hajuune

768 NoTrdRegTimestamps NumlInGroup Komnwmuectso anemenToB B TrdRegTimestamps rpyrime.

=>  TrdRegTimestamp UTCTimestamp Perynupyronias/ToproBasi 0OTMETKa BpeMmeHH. Hampumep, Bpemsi peructpanuu

769 3assBKH B TOProBoil cucteme. O0s3aTeNbHOE, €CIAM KOJMYECTBO DJIEMCHTOB B
NoTrdRegTimestamps rpymme >0.

=> | TrdRegTimestampType VY  Int '2' (Time In) Tun OTMETKH BpeMmeHH, ompeneieHHoi B TrdRegTimestamp(769) moe.

770 Ob6s13atenbHOE, eciii KosrmuecTBo aementoB B NoTrdReg Timestamps rpyrmme >0.

2.9I'pynna Financing Details

I'pymna «Financing Details» onpenensier Bpems peructpanuu 3asi8ku B Toprosoit Cucteme, nHbopMaIus 0 KOTOPOH MepeaaeTcsi B COOOIIEHUH.
[Mons rpymmost «Financing Details» omucanst B Tabmuie 9.
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Tabmuma 9

2]
=
= Jonycrumble 3HAYECHHS IIpumeyanue
]
=
916  StartDate H LocalMktDate Hara pacderoB no nepBoi yactu caenku PEIIO, ¢ mepexoqoM KOHTpOJIS Hal
obecreyeHreM OT IPOJABIIA K IOKYNATeNo (TOIBKO sl (QOHIOBOTO PHIHKA).
917 EndDate H LocalMktDate Hata pacueroB mo Bropoii yactu caenku PEIIO, ¢ mepexomoM KOHTPOJS Haj

o0ecriedeHneM OT MOKYIaTeNs K IPOIaBILy (TOJbKO Uit (JOHIOBOTO PHIHKA).
919  DeliveryType H int ‘3’ (Hold In Custody) Tun pacuyera, mpH KOTOPOM oOecreuyeHHe (UHAHCOBOTO HHCTPYMEHTA
6nokupyercst Ha BpeMs caenku PEIIO (Tonbko it pOHIOBOTO PHIHKA).

2.10 Underlying Instrument

I'pymima «Underlying Instrumenty npegocTaBiiseT TOMOJHUATEIBHYIO HHPOPMALIHIO 0 (PUHAHCOBOM HHCTPYMEHTE.
[Tons rpymnnsr «Underlying Instrumenty onucansr B Tabiuue 10.

Tabnuma 10
2]
=
= JonycTumble 3HAYEHHUS IIpumeuyanue
]
=
311  UnderlyingSymbol | H String HomonauTenpHas HHGOPMAIUS O (GUHAHCOBOM HHCTPYMEHTE (TOJBKO IS
(hOHIOBOTO PHIHKA).
<Underlying Stipulations> | H (TosbKO 1Tt (POHIOBOTO PHIHKA).

2.11 Underlying Stipulations

I'pymma «Underlying Instrument» npegocTaBiiseT TOMOTHATEIbHYIO HHGOPMAIIHIO O TUCKOHTAX.

IMosst rpymmsr «Underlying Stipulationsy omucansr B Tabmmme 11.
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Tabmuua 11

HOHyCTI/IMLIe SHAYCHUA HpnMeqalme

887 | NoUnderlyingStips H NuminGroup KommyectBo 3nementoB B rpymme «Underlying Stipulationsy (Toiapko s
(hOHIOBOTO PHIHKA).
888  UnderlyingStipType VvV String Tun auckonra. O6s3arensho, ecmn NoUnderlyingStips (887) >0. (tombko st
(hOHIOBOTO PHIHKA)
‘ 889 ‘ UnderlyingStipValue H ‘ String 3HayeHNe TUCKOHTA. (TOJIBKO Uil OHITOBOTO PHIHKA)

3. Coo0l1ieHnsi ceCCHOHHOTO YPOBHS

C006H_[CHI/I$I CCCCUOHHOI'O0 YPOBHS HCIIOJB3YIOTCA AJIsI YCTAaHOBJICHHS FIX ceCCuu, €€ MNOAACPIKKHU, KOHTPOJISA COCTOAHUA COCAMHCHUA U
BO3MOXHOCTb BOCCTAaHOBJICHUA CCCCUU B CIIydac cOoeB.

3.1 Logon (A)

Coo01ieHre, THULMUPYIOIIEE UM MOATBEPXKAAOIIee YCTAHOBKH CecCHM. J{OMKHO OBITh HEPBHIM COOOLIEHHEM B KaXKIOM MOIKIIOUEHHH.
Ilepenaercst B 06e croponsl. [lons coobmenust Logon (A) onmcansl B Tabnuue 12. [Ipu aTom, ecnm coobmienne Logon OyneT HEeKOPPEKTHBIM, WIIH
JIOTHH/TIaposib OyayT HEBEPHBIMHU, CEpBEp HE MPHUIUIET HUKAKOTO OTBETa U CoeIuHEeHHe OyaeT pazopBaHo. OTBeTHOe cooOuieHune Logon B ciyuae
YCHENHOW aBTOpU3allK, KaK MPaBUIIO, MPUXOJUT HE MEHEe 4eM uepe3 5 CeKyHI. DTO CleQyeT yYUThIBaTh MPH HACTPOMKE BPEMEHH OKHMJIaHUS
oTBeTHOro L.0goNn’a Ha CTOpPOHE KIIMEHTA.

IIpumeuanue: He IOIyCKaeTCs UCIOIB30BaHIE OHOTO 1 Toro ke SenderComplD Gosnee oHOTO pasa, HE3aBHCUMO OT THIIA CEPBHCA.

ITpenocrasnenue cepsuca COD npenycMOTpeHO B ABYX peXUMa: aBTOMATHYECKOE CHATHE 3asiBOK MPH OTKIFOUCHNUH WM TIOTEPE COSTUHEHUS C
TC, umu ynpasnsemas aktuauuss COD npu ycranoBke FIX ceccun. B Hactosimiee BpeMst Ha ypoBHe TOproBoit cucTeMbl MOAJIEPKUBAECTCS TOIBKO
BapHUaHT NPUHYAUTEIBHON aKTUBAIIMM ITON YCIIyTH.

DYHKIMOHAJIBHOCTh MPUHYAUTEIbHOI CMEeHbI apoJisi. Eciu 3Ta MoJuTHKa aKTHBUPOBAHA, TO BO3MOXHBI CJICIYIOIINE CIyYan:
e [lombITKa OIKITFOUEHUS C HCIOIB30BAHUEM yCTApPEBIETo mapoist 0e3 ykasanus mosst NewPassword (925) mpuseet k oTripaBKe OTBETHOTO
coobmrenust Logout (5) ¢ TekcToM 0 HEOOXOAMMOCTH CMEHBI TTapOJIs
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e [lompiTKa MOJIKIIOYEHHS C WCIOJIB30BAaHMEM YCTApeBIIETO MAapoisd C yKa3aHHEM NPHHUMAEeMOr0 TOPTBOW CHCTEMOW 3HAYCHUS IIOJIS
NewPassword (925) npuBeneT Kk oTrpaBKe 0OTBETHOIO coo0mIeHus LOJOT ¢ TeKCTOM 00 YCIIEHIHOM CMEHE mapoJisi. Y CTaHOBJICHHASI CECCHS
OyIleT UCTIOJIb30BaTh HOBBIH MapoJb

e [lompITKa MOAKIIOYCHHUS C HMCIOJIB30BaHHEM YCTAapEBIIEro Mapoiisi M yKa3aHHeM HenomycTumoro 3Hauenusi moist NewPassword (925)
MPUBEJET K OTIPABKE OTBETHOTO coobmeHus Logout (5) ¢ TekcToM 0 He00X0AUMMOCTH CMEHBI ApOJIst U IPUYMHE 0TKA3a H3MEHUTH MapOJIb.

IIpuMeyaHue: NMOJIUTUKU IPUHYIUTEIBHON CMEHBI I1APOJIsL U KOHTPOJIS €ro ciiokHOCTH HE NpuMEHSAIOTCSA 110 YMOJIYaHUIO U HE PEKOMEHIYIOTCS K
MIPUMEHEHHUIO 110 OTHOIICHUIO K KIIMEHTaM, UCIOJIb3YIoUM mpoTokoin FIX.
Tabmuua 12

JonycTrumble 3HAYEHUS IIpumeuyanue

<I'pymma «Header»> Tun coobmenus = 'A'

98 EncryptMethod int '0' (Her) Merton muppoBanus. Beerma comepuT HesamudpoBaHHbIE JaHHBIE.

Baxmno: [lludposanne ve mopaepxkusaercs Ha MOEX

o B} Haauune

108 HeartBtInt int WHTepBan oXumaHWs TOPTOBBIX cooOmeHMH miau coobmennit HeartBeat. Ilpn
3HavyeHuu noJsi HeartBtInt Bue nuanasona 1 ... 60 (ceKyHI) KIIMEHT NOJYyYUT
cooomenne Tuna Logout (35=5) ¢ TEKCTOBBIM ONMCAHUEM OLIHOKH.

141 ResetSeqNumFlag H Boolean Y' (Hda) Wunukarop, ykas3bIBalOUIMK JOJDKHBI JIK 00€ CTOPOHBI COPOCUTH CUETYHMKU

'N' (Her) coobmienuii. [To ymomuanuto "Her"

554  Password O*  String Iapose nosnp3oBatests. (MakcUMasbHAs JJIHHA — 8 CHMBOJIOB)
Ha MOEX moJie siBisieTcsi 00s13aTelIbHBIM K 3aII0JIHEHUIO

925  NewPassword H  String Hoewiii naponw ons SenderComplD(49). (Maxcumanvhas onuna — 8 cumeonos)
Ecnu  ucnonwsosanoce smo  noie, mo nocieoyiowue ceccuu  OOANCHbI
UCNOIb308aMb YKA3AHHBII 6 OGHHOM NOoJle napoib 6 noje 554.
Jocmynno monvko 0151 6cex OnUCHIBAEMbIX 8 IMOM OOKYMEHMe CepeUCcos.
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1409 SessionStatus

6867 CancelOnDisconnect
(CoD)

H

= Hannuue

int

String

ﬂOHyCTI/IMbIe SJHAYCHUSA

‘0’ (Ceccus akmugna);

‘3’ (Hosuiii napons He
yoosnemsopsem
VCMAHOBLEHHbIM NPABULAM
6esonacrocmu)

E

IIpumeyanue

Cmamyc 3anpoca Ha cmeny naponis. Hcnonv3yemes 6 coobujenusx,
ceenepuposannblx cucmemoi ¢ omeem na Logon(A) e komopom ykazam
NewPassword(925)

3ameuanue: eciu HOBbLIL NAPObL He NPUHAM cucmemoll (cepsep eepuyn 1409=3),
mo 6 nocredyouwux ceccusix 6 cooouwenuu Logon e none 554 caedyem
UCNONB308AMb NPEOLLOYWULL YCNEUWHO YCMAHOBNIEHHbII NAPOTb.

Cepsuc Cancel on Disconnect (COD) asmomamuuecku crumaem 3as16Ku
noavzogamenel npu  OOCMUIICEHUU GDEMEHHO20 Nopo2d  HeaKmueHOCU,
omxmoueHuu unu nomepe coedunenusi ¢ Topeoeou cucmemou, FIX cepseponm,
nomepeii e2o pabomocnocobHocmu.
COD mooicem 6vims yemarnosnen npurnyoumensro 6 pedxcume BKJT unu BPIKJI na
OCHOBAHUU PACROPSIIICEHUS. PUPMBI-YUACMHUKA MOP208 ULU HO 8b1O0PY HA dmane
agmopusayuu.
Ecnu cepsuc COD npunyoumenvro ycmanoenen 6 pesicume BKJT unu BBIKJI:
o [lone 6867 ne emusem na cepsuc COD. Omeem na Logon(A4)
b6yoem cooepocamv 6 Text (58) coobwenue 06 owudKe,
CBA3AHHOU ¢ OMKA30M UsMeHums cocmosinue cepsuca COD.
Ecnu cepsuc COD ycmanasiusaemcsa no ewioopy (he noooepryucueaemcs 6
Hacmoswee epem).
o Ecau none (6867=A) npucymemeyem 6 coobwenuu Logon(A),
mo cepeuc COD sensiemest akmusupogantvim 00 credyroue2o
Logon (A)
o Ecnu none (6867=A4) omcymcmeyem ¢ nepedannom Logon (A),
mo cepguc COD ne akmusupyemcs

6936 LanguagelD

H

String

‘R’ (Pyccruii sa3vik)

‘E’ (Anenusickuii a3v1x)

Hzvix coobuenuii TC.
B cnyuae ucnonvzosanus smozo nos, omeem na Logon (A) 6yoem codepocams 6
Text (58) 00mno uz cnedyrowux coobwenui:
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Hannuue

ﬂOHyCTI/IMbIe SHAYCHHUHA Ilpmvleqanne

"(262) A3vix ycnewro usmenen"
"(261) Azvix nedocmynen"
"(260) Hesepmbiii k0O szvika"

<I'pymma «Trailer»>

A

3.2 Logout (5)

Coo01enne, THUIMUPYIOIIEE MM TOATBEPIKIAI0IIee 3aBEPIICHNE CECCHU.
[Tonsa coobmenus Logout (5) onucansl B Tabnuue 13.

<I'pymma «Header»>

Tabmuma 13

JonmycTumble 3HAYEHHUS IIpumeuyanue

Tun cooOwmenus = '5'

58 Text

String

IIpuunHa 3aBepIIeHUs CECCUMU.

<I'pymma «Trailer»>

© =T O Hannune

3.3 Heartbeat (0)

Cooo6menne Heartbeat (0) vicronb3yercs A1t KOHTPOJISI COCTOSIHHSI COSTUHEHUS.

Ecnu Heartbeat (0) coobiienue noceinaercs B otBet Ha Test Request (1) coobuienue, To B mepBoMm - mosie TestReqID (112) nomkHo comepxath
unentuduratop Test Request (1) coobmieHus, Ha KOTOpPOE OHO SBIISETCS OTBETOM. IJTO HCIOIB3YETCS ISl TOTO, YTOOBI OMPEACIIUTD SBISCTCS JIA
Heartbeat (0) coobmienue orBetom Ha Test Request (1) cooOienue.

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

Tabnuua 14
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Hannuue

Jonmycrumbie

IIpumeyanue
3HAYeHHus

<I'pymma «Header»> (0] Tun coobmenus = '0'
112 ‘ TestReqlD H String Unentudurarop Test Request (1) coobmienust, Ha kotopoe Heartbeat (0) siBisiercst otBeTOM.
<I'pymma «Trailery> (0] ‘

3.4 Test Request (1)

Test Request (1) coobmienue BbI3bIBacT/ mHULIIMUPYET/3anpamuBaeT Heartbeat (0) coobieHune ¢ mpoTuBonooxkHoi croponsl. Coobmienue Test
Request (1) mpoBepsieT mopsiIKOBBIE HOMEpa WM TpoBepsieT coctostane coennneHus. Ha Test Request (1) cooOmenne npoTHBOIONIOKHAS CTOPOHA
otBeuaer Heartbeat (0) coobmiennem, B koropom TestReqID (112) — unenrudukarop (1) coodmienus. [Tons coobiienust Test Request (1) omucansi B

Tabmmie 15.

<I'pymma «Header»>

Tabnuma 15

I[Ol'lyCTl/lM])Ie SHAYCHUA HpuMeanne

Tun coobmenus = '1'

112  TestReqlD

String

Wnentuduratop Test Request (1) cooOrenust.

©oo Hannune

<I'pymma «Trailer»>

3.5 Resend Request (2)

Cooo0menne Resend Request (2) ucnonb3yeTcst Ui HHUIMMPOBAHUS TIOBTOPHOW TMEPECHUIKH COOOMICHUH. JTa (QyHKIHUS HCHOIb3yeTCs B

CITydasix, €CJii 00HAPYKEHO PaCX0KICHHE B MMOPSIKOBBIX HOMEpax COOOIIECHH M KakK (DYHKIHS mporiecca nHuIranu3amum. [Toms coobmenus Resend
Request (2) omucans B Tabmuie 16.

Tabnuma 16
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2]
[@)] E
A = JlonycTuMbie 3HAYEHHUSI ITpumeuanue
E
<I'pymma «Header»> (0] Tun coobmenus = '2'
7 BeginSegNo 0] SeqNum Howmep mepBoro coo0IeHus, KOTOpOe Hy)KHO TOBTOPHO TEepPECaTh.
16 EndSegNo (0] SeqNum Howmep mocnenHero cooOIeHust, KOTOpPOe Hy>KHO TOBTOPHO MIEPECIIaTh.
Ecnu Hy»HO 3apOCHTh MOBTOPHYIO MEPECHUIKY OJJHOTO COOOIICHHSI, TOTa
BeginSegNo (7) = EndSegNo (16). Ecix Hy»XHO 3alIpOCUTB BCE MOCIIEAYIOTIHE
COOOIIeHNsT, HAYMHASI C OIPEACIeHHOro Homepa, Toraa EndSegNo (16) = '0'
(moxa3bIBaeT OECKOHEYHOCTH ).
<I'pynmna «Trailer»> o

3.6 Sequence Reset (4)

Coobuenne Sequence Reset (4) uMeeT ClaeayroIue peKUMBbIL:
e Pexum 3anonHenus mpo6enoB (ucmonb3yercs nojae MsgSeqNum);
e Pexum cOpacwiBanus cyeTunkoB (oae MsgSeqNum urnopupyercs).
Pesxxum 3anonuenus npodenos (Gap Fill mode) ucnones3yercst kak orBeT Ha coobuienne Resend Request (2) B citydae, eciii 0JTHO WIIH HECKOJIBKO
COOOIIEHNH TOJIKHBI OBITh IPOITYIEHbI TOTOMY, YTO:
e Ha npoTsikeHnn HOPMaJIbHOTO Mpoliecca MOBTOPHOM MOCBUIKH OTIIPABIISAIONIAsi CTOPOHA MOXKET BBIOPATh «HE OTIPABIATH COOOLICHUS»
(Hampumep, eciy 3asiBKa HE aKTyasbHa);
e Ha mpoTshkeHnH HOPMAJIBFHOTO MpoIecca TTOBTOPHOW MOCBUIKM MPOMYCKAIOTCS HOMEpa aJIMUHUCTPATHBHBIX COOOIIECHHUN (Harpumep,
Heartbeat (0), Test Request (1)).
GapFillFlag (123) field = "Y" — cBuieTEIBCTBYET O TOM, YTO HUCIIOJIL3YETCS PEIKMM 3aIIOJTHEHHSI IPOOEIIOB.
Pesxxum cOpaceiBanus cuetunkoB (Reset mode) omucan B pasene COpOc NOpsIKOBBIX HOMEPOB COOOMIEHHMIA.
ITosts Sequence Reset (4) coobmieHus onrcansl B Tadmuie 17.
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Tabmuua 17

E
= JonycTtumble 3HAYECHHUS IIpumeuanue
E
<I'pynma «Header»> (0] Tun coobuienust = '4'
123 | GapFillFlag H Boolean Y (Pexum 3anonHeHus =~ MpeHtudukaTtop, KOTOpPHI MOKa3sIBaeT MOIDKHO JIK coobienne Sequence Reset
npoberoB (ucmonp3yercss mone | (4) 3aMeHATH/3aMelaTh aAMUHUCTPATHBHBIC WM COOOIICHUS OM3HEC YPOBHS,
MsgSegNum)) KOTOpbIE HE OYIyT MMOBTOPHO TEPECHIIATHCS.
'‘N'  (Pexxum  cOpaceiBaHUS
cuetynkoB (mome MsgSegNum
UTHOPHUPYETCH))
36 NewSegNo (0] SeqNum HoBblil MOpsIKOBEIH HOMEP.
<I'pymma «Trailer»> (¢}

3.7 Reject (3)

OT NIPOTUBONOJIOKHOW CTOPOHBI.

Hepez[aeTc;I B 000MX HaIllpaBJICHUAX. Vka3pIBaeT Ha HEBCPHO NEPCAAHHOC UIIN HEAOMMYCTUMOC COO6H.I€HI/IC CCCCUOHHOI'0 YPOBHH, IPpUIICAIICC

[Tepenaya 3TOro cOOOIIEHNS CUTHAIU3UPYET O CEPhe3HOM o1rbke B cobmoaeHnn cienudukanyuy. Hanpumep, o He3amolIHEeHHOM 0053aTeTbHOM
nojie coobmenwust. [Toms coobmmenus Reject (3) onucanst B Tabwie 18.

Tabnuma 18

L
=
E I[Ol'lyCTl/lMl)le 3HAYCHUSA HpnMeanne
<
=
<I'pymma «Header»> O ‘ Turm coobmienus = '3'
45 RefSeqNum (0] SeqNum MsgSegqNum (34) ortkioHsEMOro
CcOOOIIEHNS.
371 RefTagIlD H int ‘ Ter HEKOPPEKTHOTO TIOJISL.
372 | RefMsgType H String(10) MsgType (35) OTKJIOHSIEMOT'O

coo01IeHHs.
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373

58

SessionRejectReason

Text

<Ipymma «Trailer»>

T Hannuue

int

String

HOIIyCTI/lMLIe SHAYCHUA lenMeanne

'0' (HexoppeKTHEII Ter) IIprauHa OTKIIOHEHUS.

'1' (TIpomymieHo 00s3aTEIBHOE TIOJIE)

'2' (Ter He onpeeneH Jisi COOOIIEHHS TAKOTO THIIA)

'3' (HeonpeaeneHHBII TET)

'4' (3HaveHUe I ITOTO Tera He YKa3aHo)

'5' (YKa3aHO HEKOPPEKTHOE 3HAUCHHUE JUI 3TOTO Tera (3HaueHHe BEIXOAUT 3a

JIOITYCTAMBIC TIPEIEIbI))

'6' (HexoppekTHBIN (popMaT JaHHBIX JUIA 3HAYCHU)

'7" (IIpo6aems! pacmdpoBKN)

'8' (IIpobaemsbI moAIIIICH)

'9' (IIpo6aemst ¢ ComplD)

'10" (ITpo6eMBbI ¢ MPaBUIILHOCTHIO/TOYHOCTRIO SendingTime)

'11' (HexoppeKTHBI THIT COOOIICHHUS)

'12' (ITpo6aemsl ipu Banuaaru XML)

'13" (Ter BcTpedaeTcst OOIbIIE, YeM OIUH pa3)

'14" (Teru onpeecHbI HE B COOTBETCTBYIOIIEM TTOPSIIKE)

'15" (ITostst rpymIIBI ONpEIENICHBI HE B COOTBETCTBYIOIIEM ITOPSI/IKE)

'16' (HempaBmwibHO paccYMTaHO KOJIMYeCTBO 31emMeHToB B rpyie (NumlnGroup))

'17' (3HaueHus 1MoJIsL, y KOTOporo Tum He "data", comepXXur pas3aeniresb)

99" (ipyroe)
CTpoKa ¢ TeKCTOM,
O6’I>§ICH$IIOHII/IM MMpUYUHY OTKasa.

4. CueHapuM yCTAHOBJIEHHMS M cOpoca ceccuu

4.1 YcraHOBKA cOeIMHEHUS
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Jns ycranoBku FIX coenunenus ¢ cepsepom MFIX Trade FIX-kimueHt gomken otnpaButh coodiienne Logon (A), B KOTOPOM yKa3aHbI JIOTHH
n napoib (SenderComplID u Password) x Topromoit Cucrteme. Ecau coobmenune Logon (A) xoppektHoe u Toprosas Cucrema aBTOpH30Balia
noJss3oBaress, cepsep MFIX Transactional ormpasnser FIX knuenty orBerHoe Logon (A) cooOriieHue, KOTopoe MOATBEpKIaeT ycTtaHoBKY FIX
coenuHenus. Kak npaBuio, 3ToT npouecc 3aHuMaeT 10 5 cexkyHA. Ilocne storo akuentop n mHunmatop FIX coennHeHHs CHHXPOHU3UPYIOT CBOU
COOOIIIEHUS TIOCPEICTBOM MPOBEPKHU MOPSAKOBBIX HOMEpOoB (MsgSeqNum (34)) mepen Tem, Kak OTIPaBUThH KaKoe-HUOYIb COOOIICHHE.

Ecmun coobmienne Logon (A) He KoppekTHOe Wiau ecinu Toproas CuctemMa HE aBTOpUM3OBalla IMOJb30BaTens, Torga cepBep MFIX
Transactional3akpsiBaeT coerHeHNE, HE OTIIPABIISISI HUKAKUX OTBETHBIX COOOIICHHIA.

Ilpumeuanue:

Kaotcootit noewtit mopzoewtii 0env FIX knuenm oonocen omnpasname coodoujenue Logon (A) c nopaokosvim nomepom 1. Kasxcowit pasz npu
noemopnom nooxkuwouenuu Kk cepsepy MFIX Transactional ¢ meuenue ona FIX xnuenm oonsicen omnpaensmo cooowenue Logon (A) c
NOPAOKOBHIM HOMEPOM, KOMOPUbLL 001bute Ha 1, uem y nocieonezo cooduenus 8 ucxooauiem uoze.

Ecau FIX kiuenm nowném cepsepy cooowenue Logon (A) ¢ ¢prazom ResetSeqNumFlag="Y’, mo on ne noayuum omuemer Execution
Report (8), omnocawuecsa k coovimuam, npouzoutedmium 00 yCmano61eHUA CeCCuul.

4.2 MexaHu3M NepeoTNPABKHU COOOIIeHMIT

B nporecce nnnnmanuzanuu wiv mnocie Toro, kak FIX coennaenmne O0b110 HEOKUAAHHO Pa30pPBAHO, MOKET BOSHUKHYThH CUTYaIlHsl, KOTa OJTHa
u3 cropoH (unmu cepBep MFIX Transactional nnu FIX kiameHTt) momydaer cooOlieHne, y KOTOPOTO MOPSAKOBBIA HOMEp OOJbIIIE, YeM OXKHIAETCH.
OxuaeMbIM TOPSAIKOBBIM HOMEPOM BXOJISIIETO COOOIIEHUSI CUNTACTCS TAKOM, KOTOPBIM OoJbIe Ha 1, 4eM y TIOCTIeTHEr0 COOOIIEHHS BO BXOISIIEM
more. B sToM ciyyae cTopoHa, MOJyYMBIIAs TaKOoe COOOIIEHHE JO0KHA WHHUIIMHPOBATH MEXaHU3M IEpeoTIpaBKH, OTIpaBUB coodmieHue Resend
Request (2), B koTOpoM J0/KEH OBITH YKa3aH Juara3oH MOPSAKOBBIX HOMEpOB mpormyiieHHbIX coodiieHuit (BeginSeqNo, EndSeqNo). Hampumep,
MOPSAIKOBBIN HOMEp MoceaHero noixydeHHoro FIX kinreHTom coobiieHus 1o moTepu CBsI3U POBHO 5, a TIOcJie BOCCTaHOBICHHUs CBsizH, cepBep MFIX
Transactional mpucnan cooOiienrne ¢ mopsakoBeiM HoMepoMm 10. Dto 3Hauut, yro FIX kmueHt mpomyctwr/morepsut ¢ 6 mo 9 coobrienus. s
noJydeHus 3Tux coobrrenuit FIX knuent gomken chopmuposats Resend Request (2) coobmenne ¢ BeginSeqNo (7) = 6 u EndSeqNo (16) =9.

KonnyecTBo 3anpammBaeMbIX coOOIEHNH B 3ampoce He MoskeT npesbiath 2000.

Ecnu ogHa u3 cTopoH mostyunsa cooOIieHne ¢ yCTaHOBJIEHHBIM WM He3anoidHeHHbIM (iiarom PossDupFlag, y koToporo nopsiikoBblii Homep
MEHbIIIE, YeM OKUAAETCS, TO ITO CBHUJETENBCTBYET O cepbe3HON ommOke. B 3TOM ciiyuyae pexkOMEHIYeTCs 3aKpBhITh CECCHUI0 M OOpaTUThCS K
aJIMUHHUCTPATOPY.
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4.3 IlpoBepka coctosinusi FIX coennnenust

CooOmenne Heartbeat (0) ucnonb3yercss ans moHutopunra cratyca FIX coenuHeHus u ompeneneHus mpoOesioB B MOPSAKOBBIX HOMeEpax
COOOIIEHUH, HAIIpUMEp, B CITydae MOTePU BXOASIINX cooOmeHnid. B mepuon HeakTuBHOCTH, T.€. eciau B FIX ceccun He OBLIO OTIPaBICHO HUKAKUX
JAHHBIX Ha MPOTSHKEHUU ompeneiaeHHoro uHTepBana BpemeHnu (HeartBtint (108), 3aganHoro B cekynmax), To FIX mpumioxenue dopmupyer u
OTIPABISIET MPOTUBOIIOJIOKHOW cTOpoHe coobmenne tuna Heartbeat (0), yToOBI mpoBepuTh cTatyc coenuHeHHs. [IpomMexyTok BpemeHH, depes
KOTOpBIi nepuoauuecku popmupyercs Heartbeat (0) coobmenue, onpenensercs FIX kimuentom B Logon (A) coobmiennu (mmose HeartBtInt (108)). ITpu
srom MFIX Transactional mommxen ckonupoath 3Hauenue HeartBtInt (108) mons ¢ Logon (A) cooOuieHust u BepHyTh ero B oTBeTHoM Logon (A)
COOOIIEHUHU. DTO 3HAYUT, YTO UHUIIUATOP U AKIIETITOP CECCHH JTOJKHBI UCIIOIB30BaTh OJIHO U TO e 3HaueHue HeartBtInt (108).

Ecnu nannmaropy Heartbeat (0) cooOrieHust He MPUXOUT B OTBET HU OJIHO COOOIICHUE HA POTSKEHUH ONPEICICHHOTO TPOMEXYTKa BpEMECHU
(HeartBtInt (108), 3amanHOoro B cexkyHmax + "HEKOTOpoe mpuemieMoe BpeMs mepefaudd'), Toraa oH JobkeH chopmupoBatrh Test Request (1)
coobmienue. Eciim 1 Ha Test Request (1) cooOmienre He OTy4YeH OTBET B TeUEHHUE onpezeneHHoro nepuoaa spemenn (HeartBtInt (108), 3ananHoro B
CeKyHIax + "HEKOTopoe mpuemiieMoe BpeMs nepeaadn”), TorJa CYUTaeTCs, YTO COSANHEHNE TIOTEPSIHO M HYKHO IPEANPUHIMATh BOCCTAHOBIISIOLINE
MEpHI.

4.4 CoOpoc nopsiiKOBbIX HOMEPOB COOOIIEHU A

Kaxnpiit nenpb nepen Haganom Toprosoro 1 MOEX aBromaruuecku cOpacblBaeT MOPSAKOBbIE HOMEPA COOOIIEHUH. DTO 3HAUUT, UTO KaXKIbIN
HOBBIH JIeHb MOPSIKOBBIE HOMEpa COOOIEeHNI HaunHatoTCs ¢ 1.

B teuenue Toprosoro qus FIX KIHEHT MOXKET 3alIPOCUTH COPOC MOPSAKOBBIX HOMEpOB coobmenuit (MsgSeqNum (34)) ¢ momotiso cooOeHus
Logon (A) ¢ ycranosienubiM (iiarom ResetSeqNumFlag (ResetSeqNumFlag = Y). Pekomenayercs mepe cOpocoM MOPSAKOBBIX HOMEPOB OTIIPABUTh
coobmienue Test Request (1) u noxxaarbest orBeTHOro Heartbeat (0) cooOrienust. DTO BBIMOIHIETCS MHUIIUATOPOM JIJISl TOTO, YTOOBI yOIUTHCS B TOM,
YTO OH TMOJYYHJI BCE OTIIPABIICHHBIE €My COOOIIEHUS, T.€. HM OJHO COOOIIeHus He mporryiieHo. [Tocne nmomydenns orBetHoro Heartbeat (0) coobmienust
FIX xnmuent ornpasinset coodmienne Logon (A) B 3Ty ke ceccuto C MsgSeqNum (34) = 1 u ResetSeqNumFlag (141) ='Y'. MFIX Transactional nomken
OTBETUTH TakuM xe coobuieHrnem Logon (A) ¢ MsgSeqNum (34) = 1 u ResetSeqNumFlag (141) ="Y". Ilocie atoro cOpoc mopsIKOBEIX HOMEPOB
CUMTAETCS YCHEIIHO 3aBEPIIEHHBIM M KaXK10€ MOCIeAyIolIee COO0IIEHUE OT 000N U3 CTOPOH OYyAET UMETh MOPSAKOBBIM HOMED 2.

Ha nporskennun ToproBoro s, B ciydae, ecinn MFIX Transactional He MOXeT KOPPEKTHO MOBTOPHO OTHPABUTH MPOMYIICHHbIE KIMEHTOM
coobmieHust B oTBeT Ha Resend Request (2) cooOmienune, HanmpumMep, B Cirydae, €Ciu MPOU30IIes OOl M HEKOTOPhIC TIOTEPSHHBIE COOOIIEHUS Helb3s
BOoccTaHOBUTH, Torga MFIX Transactional npennaraet yBenu4uTh NOPSAKOBBIM HOMEP COOOIIEHHH (C BO3MOXKHOM MMOTepel JaHHBIX) U MPOI0JIKHUTD C
Hero, T.e. popmupyeT coodmenne Sequence Reset (4) ¢ GapFillFlag (123) = N (Sequence Reset) u NewSeqNo (36) = <HOBBI TOPSIIKOBBIN HOMEP>.
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Ilpumeuanue:
Ecnu knuenm unuyuuposan 3anpoc copoca nopsaokoewvix HOMEpPO8 ¢ meyeHue mopzo6020 OHA, mo ece Hakonaenuvle cepeepom MFIX

Transactional u ewe ne oocmasniennvie cooduenus ne 6yoym 00cmaesieHvl KIiueHnty.

4.5 3asepmenue FIX ceccun

Koppektubim 3aBepmieauem/3akpeitueM FIX ceccuun cuurtaercst oomen Logout (5) cooOmeHus My MKy MHUITHATOPOM | akientopom. Jpyrue
CHIOCOOBI 3aKPBITHS/00pPbIBA CECCUU JOKHBI pACCMATPUBATHCA KaK HEKOPPEKTHBIC U TaKUE, KOTOPbIE MPUBOJAT K OIIHOKE.

Pexomennyercs nepen ormpaBkoit Logout (5) coobmieHust yoenuThCsi B TOM, YTO HH OJJHO COOOIIIEHHE HE TIOTEPSHO U HEe MPOIMyIIeHo. J[ist aToro
WHHUIIATOP 3aKPBITHS cecCUu oTnpanisieT coobmenue Test Request (1) u s)xaet orBetHoro Heartbeat (0) cooOmienust.

[lepen Tem, kak pa3opBaTh COEIMHEHUE, UHULIMATOP 3aBEPILEHUS CECCUM JIOJDKEH MOJO0XKAaTh noarsepxaatomiee Logout (5) coobuienue ot
aKuenTopa. OTo JaeT BO3MOKHOCTh aKIENTOPY YOSAUThCS B OTCYTCTBUU MOTEPU COOOIICHHIA MIIM BBIMOIHUTH 3apOC NEPEOTIPABKH MPOMYIIEHHBIX
cooOmieHu, eciu 3To HeoOxoanMo. Ceccust TakKe MOXKET OBITh 3aBepIlIeHa, €CIIM Yepe3 COOTBETCTBYIOIIMI MEPUOJT BPEMEHHU aKIENITOP HE TpUCal
otBeT Ha Logout (5) coobmieHue.

[Tocne ormpasku Logout (5) cooOiieHusi, MHULIMATOP 3aBEPIICHUS] CECCUU HE JOJDKEH TOChUIaTh HUKAKOTO COOOIICHHS IMOKAa aKIENTOpP
3aBepIICHUS CECCHH HE MOMPOCHII 3TO CIeNaTh mocpeacTBoM coobienus Resend Request (2).

4.6 TlepeycTaHOBKa ceccHM MmocJe cOos

HmeroT MecTo clieyromme MeXaHu3Mbl IepeyCTaHOBKH CECCUU:
1. Ecnu npu pa3psiBe CBSI3M HE MTPOU3O0IILIO MMOTEPH JIOTOB HAa CTOPOHE KIIMEHTA, TO IS BOCCTAHOBIJICHHUS CECCHH U TTOTyYSHHS COOOIICHUH,
HaKOIJICHHBIX Ha CEpBEpE, PEKOMEHIYeTCs ClIeAYIoLIast OCae10BaTeIbHOCTh JeHCTBUIA:
a. Ormpasuth Logon (A) coobmienue ¢ nopsiikoBbiM HoMepoM (MsgSeqNum (34)), koTopslii Oonbliie Ha 1, yeM y HOCIeIHEro
COOOIIEHHUS B UCXOIAIIIEM JIOTE;
b. Ecnu B otBer monmy4deno Logon (A) cooOrienue ¢ nopsakoBbiM HomepoM (MsgSeqNum (34)) Oostbliie, 4eM 0XKHIACTCs, TOTa
oTHpaBuUTh Ha cepBep Resend Request (2) coobuieHune C ykazaHHeM Jrana3zoHa MOpsAKOBBIX HOMEPOB MOTEPSHHBIX COOOIICHHIH.
c. CepBep OTIPaBUT KIMEHTY BCE COOOIICHUS M3 yKA3aHHOTO JWana3oHa MOPSAKOBBIX HOMEPOB W MPOIOJDKHT HOPMATBHYIO
paborty.

2. Tlpu BOBHUKHOBEHUU CEPbE3HO OIIMOKH, TPUBOIAIICH K YACTHUHOW UJIH ITOJIHOM IMOTEPE KIIMEHTOM JIOT'OB, PEKOMEH TyeTCs UCTIOIb30BaTh
CIIETYFOIIHIA CIIOCOO BOCCTAHOBIICHUSI CECCHU:
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OtnpaButk Logon (A) coobmenue, B kotopoM MsgSeqNum (34) = 1;

Ecmu B otBeT momyuyeno Logout (5) coobmenne ¢ Text (58) = “MsgSeqNum too low, expecting X but received Y”, Torna
otrpaBuTh Logon (A) coobmienue, B koropom MsgSeqNum (34) = X.

OtmpaBuTh Ha cepBep coobuenne Resend Request ¢ ykasanueM jauamnasoHa HOPSIKOBBIX HOMEPOB MOTEPSHHBIX COOOIICHH.
KonmaecTBo cooOriennii B 3ampoce He MoxkeT ObITh Oosbiie 2000.

CepBep OTHPaBUT KIHEHTY BCE COOOIICHHS M3 YKAa3aHHOTO JUAla30Ha MOPSIKOBBIX HOMEPOB M TPOJOJDKUT HOPMAIBHYIO
paborty.

3. Tlpum vepocrymuoctu cepBepa FIFO MFIX Trade Bo3MOXHBI ClIETyIOIINE CIIOCOOBI TIPOIOKEHUS TOPTOBIIH:

a. Ycranoutb FIX ceccuto ¢ mo0ObiM cepBepom u3 cepsuca MFIX Trade, ncrnones3yst mapamerp SenderComplD oTkitoumBIIeics

ceccun FIFO MFIX Trade. Pexomenayercs noakmoyarses ¢ paarom 141=Y u mopsikoBBIM HOMEPOM COOOIIEHHS paBHBIM 1.
BosmoxHbIe TOTepsiHHBIC JaHHBIE O 3asBKaX U CAEIKAaX MOTYT ObITh BOCCTAHOBIIEHHI ¢ omolisio cepsuca MFIX Drop Copy
Osxunate BocctaHoBieHus goctynHocTt cepsuca FIFO MFIX Trade. Bpemst BoccTaHOBIIEHUS HE JOJDKHO MPEBBIIIATE S MUHYT,
IIPUYEM OKUJAEMBIM OBEICHUEM SBJISIETCS] BO3MOXHOCTb ITPOJAOJIKUTH ITPEPBAHHYIO CECCUIO 0€3 MOPETH JaHHBIX.
[MoanepxuBaTh akTUBHBIME «oxpaHHbIe» FIX ceccun s cepBuca MFIX Trade u nepekitoyats TOPryro akTHBHOCTD Ha HUX JI0
BpeMenu Bo300HOBIeHUs cepBuca FIFO MFIX Trade.

4. Tlpm menocrynHoctH cepBepa MFIX Trade nyxHO:

Ilpumeuanue:

[TapameTpsI OAKITIOUEHHSI KO BCEM CEpBEpaM CepBrca yKa3aHbl Ha WeD caiite MocKoBCKo# OupkH. 3a JOMOJHUTEIBHON HHpOpManneit
Heo0XxoauMo obpatatbes o aapecy help@moex.com.

Cepsuc FIFO MFIX Trade pabotaet Ha e IMHCTBEHHOM CepBEpE C €NMHCTBEHHBIM aKTUBHBIM TOAKIIIOYEHHEM IO CETH. DTO HE0OX0IMMO
i obecnieueHust cooTBeTcTBUS ero padotsl npuHimny FIFO. Otka3oycroifunBocTh cepBruca obecreunBaeTcs 4epe3 BO3MOXKHOCTD
YCTaHOBJICHHsI MOTEPSHHBIX ceccuit Ha cepuc MFIX Trade, a Takxke Hanu4dueM pe3epBHOIO 00OPYIOBAaHUS C KOPOTKHM BpPEMEHEM
MIEPEKIIIOUEHUSI.

CepBucbet MFIX Trade Capture u MFIX Drop Copy paboTtaroT Kakaplii Ha Hape HE3aBUCHMBIX cepBepoB. [l oOecrieucHwHs
OTKa30yCTOWYUBOCTH HACTOSITENIbHO PEKOMEHAYETCS yCTaHABIMBATh MOJKIIIOUEHUS OJHOBPEMEHHO K JIBYM J3K3eMIUISIpaM CepBHca,
YTOOBI COXPAHUTh BO3MOXKHOCTb MOJYYEHUS TaHHBIX NPH HEAOCTYIMHOCTH OJHOTO U3 HUX.

1. ToaxmrounTbes k Apyromy cepsepy MFIX Trade;
2. Ilpopomxuth paboTy cepBepoM B COOTBETCTBUU ¢ 1. | HacToAIIero pasaena.
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5. Cepsucet MFIX Trade u FIFO MFIX Trade

5.1 Coo01eHus oT KJIHEHTA K cepBepy
5.1.1 New Order - Single (D)

Cooo6mienne New Order - Single (D) ucnionb3yetcst st pa3MelieH st HOBO# 3asBKH.

[Monst coobmenust New Order - Single (D) oncanst B Tadmawuie 20.

)
=
>
=
=
<

=

JonmycTumble 3HAYEHHS

Tabnuma 19

IIpumeuyanue

<I'pynma «Header»>

Tun coobmenus = 'D'

olie)

11 clordiD String (20)

YHUKaIbHBIN MOJIb30BATEIbCKUH HAICHTUPHUKATOD 3as1BKH,
YCTaHOBJIEHHBIH TOPIyIOIIEH OpraHu3alel WM HUHBECTOPOM,
HHTEPECH KOTOPOTO MPEACTABISIET OCPEIHIYECKAst OpTraHu3aIlusl.
[IpuMedanue: coaepKUMOE 3TOr0 MOJS 3aHOCUTCS B  IOJE
BROKERREF 3asBxu B Tabnunax Toprosoit Cucremsl. Y TouHs#TE Y
cBoero Opokepa (opMaT JaHHOTO MOJIsl B COOTBETCTBHHU C ITPaBUIIAMHU
Opokepa.

IMpumeuanne: Eciu 3anpocer New Order Single (D) wiu Order Cancel/
Replace Request (G) wnu Order Cancel Request (F) mpuxoasTt ot
oaHOTO U TOTO *Ke SenderComplD B KOPOTKHI IPOMEKYTOK BPEMEHH,
TO UX 00paboOTKa MPOU3BOIUTCSI CHHXPOHHO Ha yuacTke FIX cepsep —
SIAPO TOPTrOBOM CHUCTEMBbI: NOCIEAYIOUIMH 3ampoc He OTHpAaBIIsIeTCS
moka He OyJIeT ToJydyeH OTBET Ha MPEANIECTBYIONIMKA 3ampoc.
TunuyHoe BpeMs OXKHIAHHS OTBeTa cOCTaBisieT 250 MHKPOCEKYH],
OJTHAKO TIPH 3TOM MEXIYy BpPEMEHaMH JOCTaBKH IPHKA30B B SAPO
BO3HHMKAeT IPOMEXKYTOK IPUMEPHO TakOM e BeJWYUHBL. Jl1st
YCKOPEHHMsI JIOCTAaBKM HECKOJIBKHX COOOIIEHWH 10 s1pa TOPTroBOi
CHCTEMBI PEKOMEHJyeTCsl MCIOJIb30BaTh Heckoibko FIX ceccnit u
n3beratb OTIPaBKH Yepe3 OAHY CECCHIO NPHKAa30B C MHTEPBAaJIaMHU
mexay HUMHU MeHee 300 MUKpOCEKYH/I.
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<I'pynma «Parties»>

111

526

386

336

Account
MaxFloor

SecondaryClOrdID

NoTradingSessions

=> TradingSessionID

<Ipymnma «Instrument»>

54

Side

T Hannuue

O* | String (12)
H Qty

H String(12)

O* | NuminGroup

O* | String(4)

(0] char

I[onycran,le SJHAYCHUA

1 (0oun snemenm 6 epynne)

'1' (IToxymnka)
'2' (ITponaxka

IIpumeyanue

CTOpOHLI 3asBKU. OOBIYHO COACPIKUT KOJ KIIMCHTA.

[Mpumeuanne: Cremyer TmepeAaBaTh KON KIHEHTa TOJBKO IS
KIIMEHTCKUX c4eToB Opokepa. Koa kimeHTa Juisi COOCTBEHHOTO cyeTa

Opokepa OyAeT IMPOUTHOPHPOBAH TOPTrOBOM CHCTEMOW W He Oyner
mepenaH B cooOmieHusx Execution Report, kpome mepBoro
COOOIIEHHS AT STOH 3asIBKH.

ToproBolii CUET, B CUET KOTOPOI'O MOJAETCS 3asBKA.

MakcuManbpHOE KOJHMYECTBO JIOTOB B IIpeenax oObeMa 3asBKH,
KOTOpOe OyZeT MmoKa3aHO Ha Oupxe B Jr000i MOoMeHT BpeMeHH ([1Jis
3asiBOK THIa Aicoepr).

Copepxxumoe 3toro mosiss 3anocutcs B mone EXTREF 3asBku B
tabnumax Toproeoii CucteMbl. Y TOUHSANTE y CBOEro Opokepa popmar
JIAHHOTO TOJIS B COOTBETCTBUH C MPaBUIaMU OpoKepa.

KomuuectBo amementoB B rpymme TradingSessionlDs. Tpymma
JI0OJDKHA COZIepKaTh OJUH 3JIEMEHT, HHa4e 3asBKa OyIeT OTKIOHEHA.
[Tpumeuanne: moist 386 1 336 00pa3yrOT rPyIILY ¥ IOIKHEI CIIEI0BATH
B COOOLICHUH CTPOTrO APYT 3a APYTOM, MKy HUMU HE JOJDKHO OBITh
HHUKaKHUX JPYTHX MOJIECH.

Wnentndukarop ToproBoil ceccuu. B kadectBe wupeHTHuKaTOopa
TOProBOM ceccuu ucnoib3yercs pexum Topros (SECBOARD).

B cocraB rpymmer Bxomut moie Symbol (55), maenrmpukarop
(MHAHCOBOrO  MHCTpyMeHTa. B  KauecTBe  HIEHTH(HMKATOPA
¢uaaHcoBoro nHcTpyMeHta ucnonszyercst SECCODE*. FIX cepsep
MpOBEpsieT, 4YTO KOoMOWHamus mosned 336 m 55 yKa3pIBalOT Ha
CYIIECTBYIOIIMIA HHCTpyMeHT. ECIM COOTBETCTBHS HE HaiICHO, TO
3asBKa OTBepraeTcs ¢ coobimennemM 06 omubke Unknown Security
Hanpasnenue 3asBku.
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HOHyCTI/IMLIe SJHAYCHUA HpnMeanne

)
=
>
=
=
]

=

B cnydwae cpenku 1O CBOI MHCTPYMEHTY (BaJIOTHBIN PpBIHOK),
HanpaBJieHUE YKa3blBAaeTCsi MO CIIOT CJelKe ¢ Ooiee MO3AHEH
pacyeTHO naToi.

60 TransactTime (0] UTCTimestamp Bpemst hopMUpOBaHHS 3TOTO COOOIICHUS.

<I'pynna «OrderQtyData»> o OOBbeM 3as1BKH, BBIPKEHHBIH B JIOTaX.

40 OrdType O | char '1" (PeiHOYHAS) Tun 3asBku. [Ipumevanwue:
"2 (JInmutHas) 1. PriHOYHBIC 3a5BKH «B ayKIHOH 3aKpPBITHS» aKTHBUPYIOTCS
‘W' (ITo cpemHEB3BEUICHHOH IICHE) BO BpeMs (a3bl cOopa 3asiBOK ayKIIMOHA 3aKPBITHSL.
(TosbKO /17151 (POHIOBOTO PHIHKA) 2. PpiHOYHBIE 3asfBKM OCTAIOTCSI AKTUBHBIMH BO BpeMs

AyKIMOHOB OTKPBITHA/3aKPBITHS 1O WX OKOH4YaHWs. He
YIOBJICTBOPEHHBIE IIOJHOCTHIO PHIHOYHBIC 3asIBKH OCTAIOTCS
AKTHBHBIMH B IIEPHOJIE TOPTOB I10 [IeHE ayKIIHOHA 3aKPBITHSI

3. PbIHOYHBIM 3asBKaM, OTIPABICHHBIM BO BpeMsi MEPHOAA
TOPrOB IO [EHE ayKIMOHA 3aKPBITHS, IPHCBANBACTCS LICHA
aykuuoHa. L[eHa ayKIMOHa HE BO3BPAINAETCSl B OTBETHOM
coobmennn Execution Report / New u yka3siBaeTcst TOIBKO
IPH [TOTyIECHAHN COOOIICHHS O CIEJIKE [0 TAKUM 3asiBKaM.

4. B Hacrosmiee BpeMsl HE IOCTYIHBI PHIHOYHbIE 3asBKH IO
CBOI HHCTPYMEHTY (BAIIOTHBII PHIHOK).

5. HekoTopble THIBI 3asBOK MOTYT OBITH 3amperieHbl Uist
OIIPE/IeTIEHHOTO MOJIB30BAaTENs Yepe3 mpasa goctyna Kk TC

423 PriceType H int 'l' (B mpoueHTaX OT HOMHHAIA) Tun 1eHs! 3as1BKH (TOJIBKO 17151 POHAOBOTO PBHIHKA).
'2' (3a exuHMIY LIEHHOH Oymarm) IIpumeuanue: ans 3asBok PEIIO c LK yka3eiBaercs kak craBka PETIO
'9' (JoxomHOCTB)

44 Price v Price (9) Ilena 3asBKH, WCOONB3YeTCS JUIL JIAMHTHOM 3asBKH. lloie
00s13aTeIbHOE, €CITH 33/1aHO B 3asBKe. JIJIsl pHIHOYHBIX 3asBOK JOIDKHO
ObITh 3aroHeHO 0.
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)
=
>
=
=
]

=

I[onycran,le SJHAYCHUA

IIpumeyanue

IIpumeuanue: nns pexuma ToproB PEIIO c¢ IIK B mome wneHsl
ykasbiBaeTcs craBka PEIIO nns naHHOTO HHCTpYMEHTA.

MaxkcumainbHas JJIHHA 3TOro mojs — 10 CMMBOJIOB, BKJIIOYAsi CUMBOJI
JNECATUYHOM TOUYKH. 3asgBKM C I1€HOW, HE COOTBETCTBYIOLIEH
MHUHUMaJIHHOMY ATy LEHbI, OTBEPTar0TCsl.

5202

TradeThruTime

char

dnar npusHaka 3afBKM «B AYKLMOH 3aKpbiTMA». (TONbKO Ans
$OHA0BOrO PbIHKA, 418 3aABKM B AYKLMOH 3aKpbITUA)

59

TimelnForce

char

'0' ([elicTBUTENIPHA B TCUCHHE JTHS)
'3' (CHATH OCTATOK)

'4' (IToMHOCTHIO MM OTKJIOHUTH)
‘z’ (TOJIBKO MaccuBHAsT)

Bpewms nmeficTBHS 3asBKH, OIpPENeNseT, KaK JOJTO 3asBKa SBISCTCS
JercTBUTeNbHOH. OTCYTCTBHE STOTO IOJNISI WHTEPIPETHPYETCS, Kak
«JleficTBUTEIbHA B TEUCHUE THS».

IIpu sTOM, ecnu 3as1BKa Mo/iaHa B PEATOPTOBBIN MEPHO U B
MOCJIETOPTOBBIN MEPHOI, TO €l aBTOMAaTUYECKH BBICTABIISIETCSI
COOTBETCTBYIOIIHMI THUI B TOPTOBOM CUCTEME, U OHA TOPTYETCS
COOTBETCTBEHHO IO IIEHE OTKPBITHSI HJIHU TI0 [IEHE 3aKPBITHSI.

Ecnu 3asiBka ¢ MPU3HAKOM «TOJILKO MTACCUBHAS MOKET MPUBECTH K
3aKIFOYCHHUIO CHIEKH P PETUCTPALINH, TO 3asiBKA PETUCTPUPYETCS U
HEMEUICHHO CHUMAeTCs 0€3 CIEIIOK.

168

EffectiveTime

UTCTimestamp

Bpems aktuBanuu 3asBkH, BoipakeHo B UTC (Tonbko aist GoHTOBOTO
PBIHKA).

528

OrderCapacity

char

'P' (IMpuamuman/I' nasa)

JestenbHOCTh (PUPMBI, pa3MECTHBLIEH 3asBKY.

Kom6unarms: OrderCapacity (528) = 'P' u OrderRestrictions (529) =
'S' mcmonp3yercs IS ONpeneNeHus 3asgBKH MapkeT Meikepa WiIn
CIEIMAIKCTA IO IIEHHBIM OyMaram (TOJIBKO JUTs (DOHIOBOTO PBHIHKA).

529

OrderRestrictions

MultipleValueString

'5' ([eiicTBOBaTh Kak MapkeT-mMeikep
WIM KakK CHEHUAIUCT IO LEHHBIM
Oymaram)

Orpannyennss mno  3asBke.  MoxeT — copepxarb  Habop
OTpaHWYEHUH/MHCTPYKINH, pa3eJIeHHBIX IPOOEIIOM.
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)
=
=
=
=
]

=

IIOHyCTI/IMI)Ie SJHAYCHUA

IIpumeyanue

Kom6unarms: OrderCapacity (528) = 'P' u OrderRestrictions (529) =
'S' ucnonp3yerca A ONpeneNneHus 3asaBKH MapkeT Melikepa WU
CICIMANKCTA 0 IICHHBIM OyMaram (st (JOHIOBOTO PBHIHKA).

1090 MaxPriceLevels H | int 1 (I1o oonoti yene) Makcumanvroe KOIU4eCcmeo YeHos8blx YposHell Olisk COeNoK No Mol
saseke. O3Hauaem, 4mo 3dA6KA OONNHCHA MOP2OSAMbCSA NO OOHOU
yene. Eciu none 6 3as6Kke He YKA3AHO, YUCLO UYEHOBLIX YPOGHELl
cuUmaemcst Heo2paAHU4eHHbIM.

18180 | LSecCode H | String Koo akmusa xopsunsl uncmpymenmos. Ipumensemes na ¢ponoosom
PbIHKE 8 pedcuMax mopeo8 ¢ KIUPUH2O8bIMU cepmupuramamu
yuacmus (KCY)

18182 | LiquidityType H | Char ‘E’ — komuposxa Jlonyckaemesi nocmanoéka MONbKO RACCUBHBIX KOMUposok. Ilpu

‘I’ — monvko enympennsis nepeceueHul YeH co 6CMpedHbIMU 3asI8KAMU UTU KOMUPOBKAMU HOBASL
JUKBUOHOCTD Komuposka byoem cHama.
 “unu He ykazano — Hympennss unu | B npoyecce 3axnouenus cOenox no Hoeou 3daseKe, Npu nepeceyenuu
O0ONOIHUMENbHAS TUKGUOHOCTb yenvl HOBOU 3aA6KU GHYMPEHHEU JUKEUOHOCMU CO BCMPEUHOU
KOMUPOBKOU OCIAMOK 3A86KU CHUMAENICS.
Tlaccugnvle 3as6Ku 6ce20a NOIYHAIOM NPUSHAK MOJLKO 6HYMPEHHEl
JUKBUOHOCTU
376 CompliancelD H Char 'A' B pe3ynbTaTe ajropurma MapkupyeT Npu4ruHy IIOCTAHOBKH MJIM M3MEHEHUSI 3as1BKU
ABTOCJIE/IOBAHHS [TpOKOHCYIBTUPYHTECh C BallMM OPOKEPOM O PEKOMEHIYEMBIX
'R' B pe3ynbTate paboThl alrOpUTMa- | TPAaBUIIAX 3aMOJHEHUS 3TOTO MOJS.
pobGora Eciu 310 mosne orcytetByet B coobmennn NewOrderSingle wiu B
'S' B pe3ynbTare cpabaThIBaHUSL coobmmenuu OrderCancelReplace, To y co3aanHOi uMu 3asBKH B
YCIIOBHOTO MOpY4eHHs (CTOI-JIOCC) coobueHusnx Execution Report ono 6yner umers 3HaueHHUE © ¢
'D' 3akpbITHE TO3ULUH B PE3YIbTATE (mpoGen).
He ucnosnHenHoro MarginCall
"' (mpobe) He 3anonueHo
'M' PyuHoii BBOJ
<I'pynma «Trailer»> (0]
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5.1.2 Order Cancel Request (F)
Cooomenue Order Cancel Request (F) ncnonb3yercst iist OTMEHBI/CHSATHS paHee Pa3MEIICHHOM 3asiBKH.

[Moxnst coobmmenust Order Cancel Request (F) onucanst B Tabnue 21.
Taomuma 21

I[OHyCTI/lM])Ie SHAYCHUSHA HpuMeanne

)
=
=
=
=
<
=

<I'pymma «Header»>
41 | OrigClOrdID

Tun coobmenus = 'F'

<O

String (20) [Monp30BaTENIbCKUI HACHTU(GHKATOP 3asBKH, KOTOPYIO HAIO CHSAThH. YCIOBHO
o0s3arespHOE, eciu He ykazaH OrderID.

IIpumeuanue: mpu 00pabOTKe MpHKa3a Ha CHITHC WIM H3MCHCHHE 3asBKU
BO3MOJKHBI CIICAYIOIINE CUTYaIlH:

1. MFIX Trade cepBep Hamies COOTBETCTBHE MEX/Y YKa3aHHBIM
B 3ampoce OrigClOrdID u 6upxessim HomepoM 3asBku OrderID (37),
win OupkeBoi HOMep COOOIIEH B 3ampoce. 3ampoc Ha CHITHE
OTHpABISIETCS 110 OMP)KEBOMY HOMEPY B SIPO TOPrOBOH CHCTEMBI,
KOTOpO€ TPOM3BOANT IIOMCK AaKTUBHOM 3asBKH, HOMEP KOTOPOM
COBMNAJaeT C yKa3aHHbIM B 3alpoce Ha CHATHE WIH H3MEHEHHe, W
KOTOPYIO  pa3peleHo CHAMaTh  JaHHOMY  IIOJIb30BATEIIO
(SenderComplD). Ecnu 3asBka He HaiiieHa, TO BO3BPAIAETCS OTKA3 C
KosioM ounOku 1 TekctoM Trna (219) He HaiifeHo 3as1BOK /Il CHATHSL.
Henw3s cummars: 0. Ecnu 3asgBka cHATa WIM HCIOJHEHA, TO
BO3BPAILIAETCs] CTPOKA C YyKa3aHUEM CTaTyca 3asiBKH.

2. Ha MFIX transactional cepsepe He HaiijeHO OUPKEBOTO
HOMepa 3asBKM Ui ykaszanHoro B 3ampoce OrigClOrdID. 3ampoc
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ﬂOHyCTI/IMLIe SHAYCHUSA HpnMeqalme

)
=
=
=
=
<
=

OTKIIOHSIETCS ¢ yKa3zanueM B mosie Text 58=can't find order (Bcerna Ha
AHTJIMICKOM SI3BIKE).

3. Ecnu 3ampocel Ha perucTpanuio MM M3MEHEHHe / OTMEHY
3asBKU TPHUXOIAT oT ofgHoro u toro e SenderComplD ¢ mansiMu
HHTEpBAJIAaMH  BpPEMEHH, TO MX  MHCIOJHEHHE  IPOUCXOAUT
NIOCJIEIOBATENbHO, U B CHHXPOHHOM pexuMme Ha ydacTke or FIX
cepBepa J0 siipa TOProBoit CUCTEMBI, TO €CTh MOCIEAYIOIUH IpHUKa3 He
OTHPABISETCS IO TEX IOp, IOKa KOJOM cepBepa He OyAeT MOJIydeH H
0o0paboTaH OTBET Ha MpeABIAYINNi mpuka3. Eciu peructparmst HOBOM
WM W3MEHCHHWE 3asBKH OBUIO YCHEmIHBIM, TO Tpu 00paboTke
MIOCIIEAYIOMIETO MPHUKa3a Ha €€ CHATHE WIM W3MEHEHHE C yKa3aHHEM
OrigClOrdID Oynmer HaiineH Oup:keBoW HOMep 3asiBKM M 00paboTKa
Mpou3oiaeT mo Bapuanty 1. Eciau B peructpanny HOBOH WM 3aMEHE
3as1BKU OyZeT 0TKa3aHo, TO OUpPKEeBOTr0 HOMEpa HOBOI1 3asIBKU He OyeT
u o0pabOTKa IOCHEAYIOIIEr0 IpHKa3a Ha CHATHE WIM 3aMEHY
HECYIIIECTBYIONIEH 3aIBKH IPOU30MUIET M0 BapUAHTY 2.

37 | OrderlD v String (12) BuprxeBoit HoMep 3asBKH, KOTOPYIO HaJ0 CHSATH. YCIOBHO 00s3aTeNbHOE, €CIIU
He ykazano moie OrigClOrdID (41). Ecam nome OrderID ompexeneHo, TO
3naueHue moiist OrigClOrdID uraopupyercsi.

Cusitrie 3asBku apyrum nonb3oBareneM (SenderComplD) Bo3mMoXkHO TONBKO
NPU yKa3aHWHU 3TOTO MOJIS.

11 | ClOrdID (0] String(20) YHukanpHblil naeHTudukarop coodienus Order Cancel Request (F) - 3ampoca
Ha CHSITHE 3asBKH.

3ameuanue: comepkuMoe 3Toro mojs 3aHocutcs B noie UPDORDERREF

3asBKH B Tabnumax ToproBoit CucTeMbl
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IlOIIyCTI/IM])Ie SHAYCHUSA HpnMeqalme

)
=
=
=
=
<
=

3anpeeHo HCHoab30BaTh CUMBOJI ‘#’ Kak IEpPBBIH CHMBOJI B CTPOKE MOJIS
ClOrdID (11) mns coobmienuii TunoB Order Cancel Request (35=F) u Order
Cancel Replace Request (35=G).

IIpu Hamumuuu cumBojda ‘#° B Havaje CTpOKH mois 11 mpuxassl Ha cHATHE U
H3MEHEHHE 3as1BKU OY/1yT OTBEPraThesi C OTIPABKOI OTBETHOTO COOOIIEHHUS THIIA
Reject (35=3).

Bbl MOXeTe HCIOJB30BaTh ITOT CHMBOJ B JIIOOBIX IPYTHX MO3UIMAX 3TOM
CTPOKH, KPOME CaMOil IEPBOM.

54 | Side @) char '1' (Iokynka) HampaBneHHOCTh 3asBKH. OO0s3aTEIBHO B COOTBETCTBUH C mpoToKoiaoMm FIX.
‘2" (Ipoxaxa) Wrnopupyercs npu oopadoTke.
60 | TransactTime (¢} UTCTimestamp Bpemst ¢dopmupoBaHMs 3ampoca Ha CHATHE 3asBKH. OO0s3aTenbHO B

cootBeTcTBHH ¢ potokosioM FIX. Uraopupyercst mpu o6padoTke.

<Tpymma «Trailery> (¢}
5.1.3 Order Cancel/Replace Request (G)

Coo6menne Order Cancel/Replace Request (G) ucrionb3yercst it n”3MeHeHuUs apameTpoB 3asBku. O0pabdotka npukasa Order Cancel/Replace Request
(G) — aromapHas omepaiusi, TO €CTh JAPyrHe MPUKa3bl HE MOTYT 00pabaThIBaThCs MEXKIYy CHSITHEM HMCXOJHOW 3asBKH M pervcTpaluei HoBoit. Bpems
o0paboTku coobmmenus (Bpemst oxxunanus orsera) Order Cancel Replace mpeBpiaeT Bpemsi 0’KUIaHUST OTBETA TPU PETUCTPAIIMHA HOBOW 3asBKH, HO
MEHBIIIe CYMMapHOTO BpeMeHHU 00padoTku napsl mpukazoB Order Cancel Request + New order single. Cpennee Bpems noctaBku npukasa Order Cancel
Replace ot kiMeHTa BO BXOJHYIO O4Yepeib sIpa TOPrOBOM CHCTEMbI HE OTIMYACTCS OT BPEMEHH J0CTaBKU Npuka3oB Apyrux tumnos (New Order Single
unmu Order Cancel Request).

DTOT 3aIPOC UMEET CIIEAYIONIHE OTPAHUYECHHUS, KOTOPBIE MOT'YT OBITh CHSTHI MJIM U3MEHEHBI B Oyaymmx Bepcusx MFIX Trade:

o YacTUYHO HCIIOJIHEHHBIE CCJIKAaMH WU TIPEIBAPUTENbHBIMU CIIEIKAaMH 3aBKU U KOTUPOBKU HE MOTYT OBITh U3MEHEHBI. [Ipu monbiTke
W3MCHUTh YaCTHYHO HMCIOJHEHHYIO 3asBKY WMJIHM KOTHPOBKY TOJIb30BaTeb NOdXyduT coobireHne Cancel Reject ¢ kogom oTkaza TOProBoii
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cucreMbl B ctpoke noist Text (58) paBubiM 900. @opmat crpoku B mone Text(58) mocTosHeH, HO UMEeT JBa BapuaHTa IJIsi PYCCKOTO H
AHTJIMMCKOTO SI3bIKOB OTBETOB TOPIrOBOM CHCTEMBI.

. OcTtartok 3asBKHM (KOTUPOBKH) CHUMaeTcsl ToJabko npu 3HaueHuu nois CancelOrigOnReject (9619) =Y u He cHUMaeTcs NMpU APYrux
3HAYECHUSX WIH OTCYTCTBUH 3TOTO TOJIS.

o [Tonb3oBarens, co3mammid, cHaTyro npu CancelOrigOnReject (9619) =Y 4WacTHYHO HCIOJHEHHYIO 3asiBKY, MOJYYUT COOOIICHHE
Execution Report / Canceled co 3nauenuem most ClOrdID(11) u3 coobieHus, KOTOPOE MPUBENIO K MOCTAHOBKE CHUMAEMOI 3asIBKH.

. 3asBKU CO CKPBITBIM KOJMYECTBOM HE MOT'YT ObITh M3MeHeHbI. Mcronb3yiiTe pasnenbabie 3anpockt Order Cancel Request u New Order
single.

. 3asBKU «B ayKIMOH 3akpbiTHs» U 3assBku PEIIO ¢ LIK He mMoryT ObiTh M3MeHeHbl. Mcnonb3yiite paznenbhbie 3anpockl Order Cancel
Request u New Order single.

. Bel MoxeTe n3MEeHUTD 1ieHY 3asBku (44), komuuectBo (38), nm none SecondaryClOrdID. Ipyrue mapaMerpbl 3asBKH B IIpHKa3e Ha
M3MEHEHHE JO0JKHBI COBIIAAATh C apaMeTpaMyu U3MEHAEMON 3asBKH.

J V3meHeHHas 3asBKa Beerjia TepsieT IpUOPUTET IO BPEMEHH ITOCTaHOBKHU.

. M3MeHeHHO# 3asiBKe MpUcBanuBaeTcst HOBbI OupxkeBoil Homep OrderID (37) u HoBoe 3nauenue noss MDEntryID (278).

J Coo0b1enust, coaepxKaliue 1noisi, He yKka3aHHble B TaOJIMIIE HI)KE, OTBEPraroTCs.

. Ecnu 3asBka usmenena npukaszom SenderComplD, He coBnanarommm ¢ SenderComplD npuka3za Ha ee nocraHoBky, To SenderComplD,

CO3JIAaBIIMK M3MEHEHHYIO 3asBKy MmoiyduT Execution Report o cHatum 3asBku ¢ ykazanuem B mnojie ClOrdID (11) 3nauenus ClOrdID (11)
IIpUKa3a Ha CO3/JaHNe U3MEHEHHOM 3asBKH.

dopmar coobmenus Order Cancel/Replace Request (G) onucan B Tabnure 22:

<Standard Message Header>

Tabimna 22

- JomycTuMbIe 3HAYCHUS IIpnmeuanune

Tun cooOwenus = 'G'

11

) ) ‘ﬁ‘

ClOrdID String(20) YHUKaTbHBIH HICHTHOHUKATOP COOOICHHS HA 3aMEHY 3asBKH.
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JonmycTtumble 3HAYECHHUS IIpumeuyanue

)
=
=
=
=
<
=

3anpenieHo HCIoab30BaTh CUMBOJN ‘#  Kak MEpBBIH CHUMBOJI B CTPOKE MO
ClOrdID (11) nnst coobmennii Tumos Order Cancel Request (35=F) u Order
Cancel Replace Request (35=G).

IIpu Hamuuuu cuMBOia ‘#’ B Hayayue CTPOKH moJist 11 mpukaswl Ha CHATHE U
H3MEHEHHE 3asBKH OyqyT OTBEprarbcs C OTIPABKOW OTBETHOTO COOOIICHUS
tuma Reject (35=3).

BBl MOXeTe HCHOIb30BaTh 3TOT CHMBOJ B JIIOOBIX JPYTMX HO3UIMSAX STOM
CTPOKH, KpPOME CaMOH TEePBOi.

41 OrigCIOrdID Y String (20) Ionp30BaTenbCckuii UACHTUGUKATOP 3asBKH, KOTOPYHO HAI0 H3MCHHTH.
VYenoBHO 00s3aTenbHOe, ecnu He ykaszan OrderID.

[Mpumeuanue: npu oOpabOTKe NpHKa3a Ha CHITHE WIM H3MEHEHHE 3asBKU
BO3MOJKHBI CIICAYIOIINE CUTYallH:

1. MFIX Trade cepBep Hallel COOTBETCTBHE MEXKIY
ykazanHbM B 3ampoce OrigClOrdID u GupskeBbIM HOMEPOM 3aSIBKH
OrderID (37), unu GupskeBoit HOMep cOOOIIeH B 3ampoce. 3ampoc Ha
CHATHE OTIPABJSIETCSI 10 OMPKEBOMY HOMEpY B SIPO TOPrOBOU
CHCTEMBI, KOTOPOE IIPOU3BO/IUT ITOUCK aKTUBHOM 3asiBKH C OUPIKEBBIM
HOMEPOM, COBIMJAIOIIMM C YKa3aHHBIM B 3alpOCe Ha CHSTHE WM
H3MEHEHHE, U KOTOPYIO Pa3pelleH0 CHUMATh JaHHOMY I10JIb30BaTEINI0
(SenderComplD). Ecnu 3asiBka He HaiiieHa, TO BO3BpAILAeTCs OTKa3 ¢
KomoM ommOku u TekctoM tuna (219) He Haiineno 3asBok uis
cuarust. Henbss caumars: 0. Eciin 3asiBka cHSITA WIM MCHOJIHEHA, TO
BO3BPAIAETCS CTPOKA C YKa3aHUEM CTaTyca 3asiBKH.
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=
=
=
=
<
=

2. Ha MFIX transactional cepBepe He HaiieHO GHPIKEBOTO
HOMepa 3asBKU s ykazaHHoro B 3ampoce OrigClOrdID. 3ampoc
OTKIIOHSIETCS ¢ yKa3aHueM B moje Text 58=can't find order (scerna Ha
AHTJIUHCKOM SI3BIKE).

3. Ecnu 3ampocsl Ha perucTpalyio Wik W3MeHeHHe / OTMEHY
3asBKU NPUXOJAT OT oaHoro u Toro e SenderComplD c manbimu
HHTEpBAJIaMU  BPEMEHH, TO HX HCIOJHEHHE IPOUCXOAUT
MOCJIEIOBATENbHO, U B CHUHXPOHHOM pe&XuMe Ha ydactke oT FIX
cepBepa 10 sjapa TOproBoil cuctemsl. [locimeayromuil mpuka3 He
OTHPABIIETCS 0 TEX MOp, HOKa KOJOM cepBepa He OyJeT MOoIydeH U
00paboTaH OTBET Ha MpeAb Ay puKa3. Eciu peructparus HOBOH
WA W3MEHEHHWE 3asBKH OBLIO YCICIIHBIM, TO TIPH 0OO0paboOTKe
MOCTIeTYIONIETO MIPUKa3a Ha €€ CHATHE WM W3MEHEHHE C yKa3aHHeM
OrigClOrdID Gyzer HaiifieH OupikeBoil HOMep 3asiBKM U 00paboTKa
MPOU30MeT 1o BapuaHTy 1. Ecnu B perucrpannu HOBOM MM 3aMeHE
3asBKU OyleT OTKa3aHO, TO OMPXKEBOrO HOMEpa HOBOW 3asBKU HE
Oyzer, 1 00pabOTKa MOCICIYIONIETO NPUKa3a Ha CHITHE WM 3aMCHY
HECYIIECTBYIOLIEH 3a9BKH IPOU30OUIET MO BAPHAHTY 2.

37 | OrderID v String (12) BupskeBoit HOMEp M3MEHIEMOM 3assBKK B TOProBoii cucteMe. Y CIIOBHO
obs3arenbHOe, eciu He ykasano nose OrigClOrdID (41). Ecau mote OrderlD
ompeznenero, To 3HaueHue noist OrigClOrdID uraopupyercs.

Vi3meHeHue 3asBKH MOJIB30BATENIEM, HE PETUCTPUPOBABILNM €€ paHee,
BO3MOJKHO TOJIBKO C YKa3aHHEM ee OUPKEeBOrO HOMepa.

1 Account o* String (12) Toproselii cyer. JIOIDKEH COBIAAaTh C HOMEPOM CUETA UCXOIHOM 3asBKH.
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component block
<Parties>

=) Haanune

JonmycTtumble 3HAYECHHUS

IIpumeuyanue

Croponsl 3asBku. ColepKUT Kox KireHTa (Tar 448), 3HaueHne KOTOpPOTro
JOJIKHO COBIIAJaTh CO 3HAYEHUEM B HCXOIHOH 3asiBKe.

[Ipumeuanue: eciu KOJ KIMeHTa ObLT yKa3aH (pupMoi Is 3asBKH,
BBICTaBJICHHOH 110 COOCTBEHHOMY CHYETY, TO KOJI KIIMEHTa HTHOPHPYETCS
ToproBoii cuctemoii u oje CLIENTCODE ocrtaercst mycteiM. I3mMeHeHne
rapamMeTpoB TaKOH 3asBKM BO3MOXKHO TOJBKO 0€3 yKa3aHHUs KOJa KIMEHTa B
COOOILIEHHH.

<I'pynma «Instrument»> o @DUHAHCOBLIA MHCTPYMEHT, [0 KOTOPOMY ObLiIa MOJaHa M3MEHseMas 3asBKa.
JlomkHO coBnagaTh Co 3HAYEHUEM B UCXOIHOM 3asiBKE.
44 Price (0] Price Ilena 3a eMHUILY IEHHOW OyMaru.
MakcumanbHass JaHHA 3TOro mojs — 10 CHMBOJIOB, BKJIIOYas CHMBOI
JIECSITHYHOM TOYKH. 3asBKH C [EHOW, HE COOTBETCTBYIONIEH MUHUMAILHOMY
IIary IeHbI, OTBEPratoTCs.
38 | OrderQty (0] Qty (10) KonnuecTBOo 1IeHHBIX OyMar, BRIPaXEHHOE B JIOTAX
526 | SecondaryClOrdID H String(12) Kox BHemHero monbs3oBareiisi. ConepKUMOE 3TOTO OIS 3aHOCHTCS B IMOJIE
EXTREF 3asBku B Tabmurax TC. YTounsiite y cBoero Opokepa (opmar
JIAHHOTO TIOJISI B COOTBETCTBUH C MpaBHIaMu OpoKepa.
9619 | CancelOrigOnReject H String (1) Y — CHATb UCXOAHYIO 3a5BKY, [Mpumeuanus:
€CIIH €€ U3MCHEHHUE
HEBO3MOKHO o Eciu durar He ykasaH, TO 1O YMOJYAHHIO UCXOJHAS 3asBKa
HE CHUMAETCSI
N - He cHMMAaThb HCXOIHYIO . @nar omnpeessier 00paboTKy TOJIBKO MPUHSATBIX COOOIIEHU I

3a4BKy €CJIM €€ HN3MCHCHUE
HCBO3MOXXHO

Order Cancel Replace. Ecaum oHM  oOTBepraiorcs  u3-3a
HEMMOAACPKUBACMOI'0 THUIIA 3adBKH, HCCOBIAACHUA I1apaMETpOB
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I[onycranle SHAYCHUSA

IIpumeuyanue

Account, Side, Parties, Instrument, TradingSessionld, =e
NOAACPIKUBACMOCTO pPCXKHUMaA TOProB, TO HUCXOAHAd 3asiBKa HE

HU3MEHSIETCS.

386 | NoTradingSessions o* NumInGroup 1 (one element) KonmuectBo snementoB B rpymme TradingSessionlDs. I'pynma nomxaa
COZEpXKaTh OIMH DIICMEHT, HHAYE 3asBKa OyIeT OTKIOHCHA.
3amedanne: mosist 386 m 336 00pasyloT rpymiry M JOJDKHBI CIEIOBaTh B
COOOIICHUH CTPOrO APYT 32 APYTOM, MEXIY HUMH HE JOJDKHO OBITh HHKAKHX
JIPYTUX MOJEH.

336 | => TradingSessionID | O* String (4) Wnentuduxarop pexuma TOpros st GHHAHCOBOTO MHCTPYMEHTA, 3asiBKH I10
KOTOPOMY JOJDKHBI OBITh W3MEHEHBI. J[ODKHO COBMAAaTh CO 3HAYCHHEM
HCXOJIHO 3asBKH.

40 OrdType (0] char Tun u3Mensiemoit 3asiBKu. JI0/oKeH OBITH TEM )K€, YTO U B UCXOIHOM 3asiBKE.

54 | Side (0] char ‘1’ (Buy); HanpasnenHocTh 3asBKU. JIOJDKHO COBMAAaTh CO 3HAYEHHEM B HCXOHOM
3asBKe.

27 (Sell).

60 | TransactTime O UTCTimestamp Bpewmst hopmupoBaHus 3ampoca Ha U3MeHeHHe 3asBKH. O0s3aTeNbHO B
co0TBeTCTBUH ¢ poTokoioM FIX. Urnopupyercst npu 00paboTKe.

376 | CompliancelD H Char 'A' B pe3ynbTare anroputma MapkupyeT NpUYUHY HOCTAHOBKU MM U3MEHEHHS 3asBKH

ABTOCJIE/IOBAHUS
'R' B pe3ynbrare paboTs
ajroputMa-po6oTa

'S' B pe3ynbTare
cpabaTbIBaHHS yCIOBHOTO
MOpYyYeHus (CTOI-I0CC)

ITpOKOHCYIBTUPYHTECH C BAallMM OPOKEPOM O PEKOMEHIYEMBIX IpaBUIIaxX
3aII0JTHEHUS 9TOTO TIOJIS.

Ecsm 310 mose orcytetyer B coobmennn NewOrderSingle wiu B
coobmennu OrderCancelReplace, To y co3nanHo MMH 3asIBKH B COOOTIEHHSX
Execution Report oro 6ymer umers 3HaueHue © ¢ (mpober).
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'D' 3akpbITHE MO3ULIUU B
pe3yibTaTe He UCIIOTHEHHOTO
MarginCall

"' (mpober) He
3aI0JIHEHO

'M' Py4Hoii BBOZ

<Tpymma «Trailer»> O

5.1.4 Order Mass Cancel Request (q)

Cooomenne Order Mass Cancel Request (0) ncronb3yercst IjIsl MACCOBOTO CHSTHS paHEe Pa3MEIICHHBIX 3asSBOK.
[Mosst coobmenust Order Mass Cancel Request (q) onucansl B Taduuie 23.

Yr10o0OBI CHATH 3a4BKHU IO OIPCACIICHHOMY (1)I/IHaHCOBOMy HHCTPYMCHTY, HYKHO OIIPCACIIUTL CICAYIOMIUC MMapaMETPhI:
MassCancelRequestType (530) = “1°, TradingSessionID (336) = <uaentudukarop pexuma Topros>, Symbol (55) = <upentuduxarop
(MHAHCOBOIO UHCTPYMEHTA™;

Yr10o0OBI CHATH 3aBKH Ha MOKYIIKY, HYKHO OIIPEACIINTD CICAYIOMIUC MMapaMETPhI:

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

UTOoOBI CHATH 3aIBKU Ha MIPOJIAXKYy, HY>KHO OMIPENCIUTD CIASAYIONINE MMapaMeTphI:

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

Yr100BI CHITH 3aBKHU 11O OIPCACIICHHOMY TOPIroBOMY CUCTY, HYKHO OIIPCACIINTD CICAYIOIUC IMTapaMETpPhI:

MassCancelRequestType (530) = °7°, Account (1) = <TOproBwIii cyeT>;

UTOoOBI CHATH 3aIBKU OMPEICTEHHOTO MOJIH30BATENS, HY)KHO ONPECIUTH CISAYIOIINE MapaMeTPhI:

MassCancelRequestType (530) = 7°, NoPartyID (453) = 1, PartyID (448) = <ugentudukatop mous3oBatens>, PartylDSource (447) =
‘D’, PartyRole (452) = “12’;

Yr10o0OBI CHATEH 3a51BKU OHpCI[CJICHHOﬁ (I)I/IpMBI, HYXHO OIIPCACIINTD CICAYIOIIHC ITapaMCTPhI:

MassCancelRequestType (530) = “7°, NoPartyID (453) = 1, PartyID (448) = <unentuduxarop pupmer>, PartylDSource (447) = ‘D’,
PartyRole (452) = “1;
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e YToOBI CHATH BCE 3a5IBKU, HY)KHO ONIPEICIUTH MapaMeTp:
MassCancelRequestType (530) = “7°.
[Tona CIOrdID (11) u TransactTime (60) siBasitoTcst o6s3arensHbIMU B cooOmiennn Order Mass Cancel Request (q) v JomKHBI OBITH
3aIl0THEHBI BCET/a, HE3aBUCHMO OT TOT0, KAKUE MTApaMETPhl CHATHUS 3asIBOK OIPEICIICHBI.

Ta0nuua 23

Q
o :

A = JomycTumple 3HAYEHUS Ipumeuanue

£

<Ipymma «Header»> 0 | Tun coobmienus = 'q'

11 | ClOrdID O | String Wnentudukarop coobmenust Order Mass Cancel Request (q) - maccoBoro
3ampoca Ha CHSTHUE 3a5BOK.

526 | SecondaryClOrdID H String Copneprxumoe 3toro moiisi coorBercTByeT noio EXTREF 3asBku B Tabiumax
Toprosoii Cucremsr. Ecin yka3aHo maHHOe Tojie, TO OyIyT CHATHI TOJBKO Te
3asBKM, B KoTopeix mone EXTREF coBmamaer co 3HaueHumeM mond
SecondaryClOrdID.

530 | MassCancelRequestType | O | char ‘I’ (Cusatp  3asBkd 1o | Tum MaccoBOro 3ampoca Ha CHSTHE 3asBOK.

omnpezieIeHHOMY (hrHaHCOBOMY
HWHCTPYMEHTY)

7’ (CHATb BCE 3asIBKH, KOTOPBIE
YIOBJICTBOPSIIOT ~ IapameTpam
3arpoca)

336 | TradingSessionID y* | String NnenTrduKaTop pexxumMa TOProB s (HHAHCOBOIO HHCTPYMEHTA, 3asBKH TI0
KOTOPOMY JIOJDKHEI ObITh CHATHI. O6s3aTenbho, ecin MassCancelRequestType
(530) = “1’ (CHsITb 3asIBKH 10 ONpe/IeIeHHOMY (DHHAHCOBOMY HHCTPYMEHTY).

<Ipymma «Instrumenty»> y* Wnentudukarop GUHAHCOBOrO MHCTPYMEHTA, 3asBKH MO KOTOPOMY OJDKHBI
obiTh cHATBL. O0s13atenbHO, ecmn MassCancelRequestType (530) = ‘1° (Custb
3asBKH TI0 ONPEACICHHOMY (DUHAHCOBOMY HHCTPYMEHTY).
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ﬂOHyCTI/IMbIe SJHAYCHUSA HpnMeanne

S Haanune

Side

char '1' (Mokymka) Hanpasnennocts 3asBku. Mcmonb3yeTcs, Kak [OMOJHHUTEIBHBIN mHapamerp
'2' (Ilpomaxa) 3ampoca Ha CHATHE 3asBOK. Ecii 3HaueHHe He OINpeJesieHO, CUUTACTCS, YTO
3asIBKH JIFO00I HATIPABICHHOCTH JIOJIKHBI OBITh CHSTBIL.

60

TransactTime O | UTCTimestamp Bpewms hopmupoBanus 3anpoca Ha CHATHE 3as1BOK. O0S3aTEIbHO B COOTBETCTBHN
¢ npotokoaom FIX. UrHopupyercst mpu 00paboTKe.

Account H | String(12) Topeoswiti cuem, 6 cuem KOmopoz2o nodama 3asexa. Hcnonvzyemcs, Kax
OONOTHUMENbHYIIL NAPAMEmp 3anpoca Ha cHamue 3asa80K. Eciu snauenue e
onpeodeneno, cuumaemcs, Ymo 3asa6Ku ¢ J00bIM NMOP2OGbIM CUEMOM OONNCHbL
OblMb CHAMDL.

<[pynna «Parties»> H Cmoponw 3aa6xu. ObbiuHO codepaicum UOeHMUDUKAMOP NOAb308AMEN U/ UNU

Qupmbl, 3a56KU KOMOPBIX O0NNHCHBL Obimb cHAmbL. Eciu nonvzoeamens u ¢upma
He onpeodeieHvl, CHUUMAEmcs, Ymo 3asA6Ku JH0ObIX upm, noavosamenel
00IIHCHBL ObIMb CHAMOL.

<I'pynmna «Trailer»> (0]

5.2 Coo01ieHus 0T cepBepa K KJINEHTY
5.2.1 Trading Session Status (h)

Coobmenune Trading Session Status (h) mpemocrapnsier nHGOPMALHIO O cTaTyce NOAKIIOUCHHUS K KOHKpeTHOMY peiHKY MOEX 1 otnpasisiercs

FIX xnuenty 6e3 3amnpoca (unsolicited) B clIeayronux ciyvasx:

o Coenunenue FIX cepsepa ¢ Toprosoii cuctemoit MOEX ycranoBieHo

o Coenunenne FIX cepepa ¢ Toprosoii cucremoit MOEX 3aBepIiieHO KOPPEKTHO

o Coenunenue FIX cepsepa ¢ Toprosoii cuctemoit MOEX 3aBepiiieHo HEKOPPEKTHO
o [ToBTopHOE coenuaenue FIX cepsepa ¢ Toprosoit cuctemoit MOEX

o Toprosas cuctema MOEX mniepe3amnyiiieHa/Bo300HOBIICHA.

[Ipumeuanue: Her nHeoOxomumocTu oxkunath coobmenus 340=101 npu monmydenuu ycnemrHoro coodOmenus Logon. Coobmienust Trading
session Status HCTONB3YIOTCS TOJNBKO MPU HETATHBHBIX CIICHAPHSIX:
= TJlomyuenue coobmienus 340=103 o3nauaet, 4To BbI HEe Oyaere momy4daTh Execution Reports 1o Tex mop, moka He mpuaeT
coobmenue 340=101
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Bce mpukasbl Ha TOCTAaHOBKY/OTMEHY/M3MEHEHUS 3asiBKM OYIYT OTBEPTHYTHI B IPOMEXKYTKE BPEMEHU MEXAY MOTyYeHUEM
cooo1enus 340=103 u coobmenus 340=101

» [lomyuenue coobOmenus 340=101 mocme coobmenuss 340=103 o3nauaer, uro pabdortocmocodHOocTh FIX cepBepa
BOCCTAaHOBJICHA.

[Monst coobmenust Trading Session Status (h) onucansr B Tabnuie 24.

Tabnuua 24

(=2
ﬁ JomycTumble 3HaYeHUSA IIpumeuyanue

)
=
>
=
=
<

=

<I'pymma «Header»> (0] ‘ Tumn coobmenus = 'h'
336 | TradingSessionlD (¢} String Wnentudukarop Topropoii ceccuu. [loje conepKuT HICHTU(PHKATOP PHIHKA.
325  UnsolicitedIndicator H Boolean Y' (Hda) WuaukaTop, KOTOPBIA IIOKA3BIBACT, OTIPABISAECTCS JH 3TO COOOIICHHE IO
3anpocy/moxnucke (B otBeT Ha Trading Session Status Request (g)) nim HeT.
340 | TradSesStatus (0] int ‘100’ (Topzosasa cucmema CraTyc TOpProBod ceccuu. Mcmomp3dyercs I HpedoOCTaBIEHHs cTaTyca
nepezanywena/s0306Ho61ena) MOJKITIOUEHHSI K KOHKpeTHOMY peiHKY MOEX.
‘101’ (Coeounenue ¢ MOEX
YCMaHoe1eno)
‘102"  (Coeounenue ¢ MOEX
3a8epuieHo KOppeKmHo)
‘103" (Coeounenue c¢ MOEX
3a8ePUIeHO HEKOPPEKMHO)
‘104’ ([losmopHoe coedunernue c
MOEX)
58 Text H String TekcroBasi crpoka B CBOOOZHOM ¢opmaTe. MOXKET HCIOIb30BATHCS IS
KOMMEHTapHUEB, TOMOIHUTENLHOH HH(POPMAIUH, KacaroLIeHcs MOAKII0USHUS K
KOHKpeTHOMY pbIHKY MOEX.
<I'pynna «Trailer»> (0]
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5.2.2 Execution Report (8)

Cooo6menne Execution Report (8) ucronb3yercst 1yist TOTo, 4TOOBI:
e IloaTBepauTh pa3MelIeHUE 3a5BKH;
OTKJIOHUTBH 3aIIPOC HA MIOCTAHOBKY 3asIBKU;
[ToaTBepAKTH MOyYEeHUE KOPPEKTHOTO 3aIpoca Ha CHSTUE 3asBKH,
[IpenoctaBuTh HHPOPMAIIHIO O TEKYIIIEM CTaTyCE 3asBKH;
[IpenocraBuTh HHPOPMALIHIO O CACIKAX, 3aKIFOYCHHBIX Ha OCHOBE 3asBKH;
[IpenocraButh nHGOPMAIHIO 00 YCIIEITHOM CHSITHH 3asIBKH,
[IpenocTaBuTh HHPOPMALIHIO O IPEIBAPUTEIBLHOM CICNIKE, 3aKIF0YCHHON Ha OCHOBE 3asIBKH 110 KOTHPOBKE MpOBaiiiepa JUKBUIHOCTH
[IpenocTaBuTh yBEIOMIICHHE O MOJITBEPKJACHUH WM OTMEHE MPEIBAPUTEIBHOMN CICIKH

B coobmenusx Execution Report (8) moxer npucyrctBoBath moiie Text (58), B KOTOpOM COAEPIKUTCS CTPOKA OTBETA siAjpa TOPrOBOM CUCTEMBI
JUTSL COOBITHH THIIA PETUCTPAIINH, CHSITHS WM H3MCHCHHSI 3asBKH, WM OTKA30B B ATHX JACHCTBHIX. PEKOMEHIyEeTCS MPOBEPSATH HATHYUE B 3TOU
CTpPOKE KOJla BO3Bpara B CKOOKax, Harpumep,

58=(210) Cusro 3asBok: 1. Cusaro konuuectBo: 1. Henb3s cuumars: 0.

dopmart CTpOKH MOCTOSHEH, HO UMEET PYCCKUI M aHTIIMKCKU BapuaHThl. Kokl BO3BpaTa B CKOOKaX MOCTOSHHBI JIsI K&KOTO U3 COOBITHH.

B ciyuae cnenku no BamotHo# cBon wian PEITO ¢ LK 3asBke, Bcerma co3maaercst 3 Execution Report (8) coobmienus ¢ ogunakossiM OrderlD

(37):

1. Tlepsoe - Execution Report (8) ¢ mosrem Symbol (55) pasasim SECCODE* opurnnansroro csona wiu caenku PETTO ¢ 11K, a takke neHaMu
Y KOJIMYECTBEHHBIMU XapaKTEPUCTUKAMH I10 CBOITY.

2. Jlanee CeAyrOT JIBE CIOT CAEIKH CO 3HAUCHHUSIMH 110 COOTBETCTBYIOIIUM pacueTHbIM IHsIM cBora win caenku PETIO ¢ IK; Symbol (55)

paBen SECCODE* rtekymiero crora; JOT COOTBETCTBYeT cuMBONY croTa. [lone LeavesQty (151) y Takux cumenok Bcerma paBHO «0», a
CumQty (14) pasuo LastQty (32).

B coobmienusx Execution Report (8) umeercs cnenyromias jgoruka nonyderus TaroB ClOrdID(11) u OrigClOrdID(41) u ExecType (150):

1. B otser na Order Cancel Request (F):
e mpu cusatuu 3asBku, Taru ClOrdID(11) u OrigClOrdID(41) moy4uT TOJIBKO HACHTH(PHUKATOP MOCTABUBIINI 3asBKY, TIPH YCIOBUH, YTO
caM JKe ee CHJLT,
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B ciIydae, ecnu 3asiBka cHumaercs npu SenderCompld (49) ne paBabim SenderCompld (49) mocraBuBmiero 3asBKy, To B Execution Report

(8) o6oum uaentuduxaropam npuaet ExecType (150) =4. Bnanenen 3asaBku noiyuuT cooduienue co 3nadenrem mnosist ClOrdID(11) paBabiM

ClOrdID(11) B cooOmieHnn O TIOCTaHOBKE 3asBKU. MIEHTU(HKATOPY, CHSBIIEMY 3asBKY, NPUAET COOOIICHHE CO 3HAYCHUEM IIOJIS

CIOrdID(11) paBubim ClOrdID(11) 3anpoca Ha CHSITHE 3asBKH.

® IIPH CHATHH 3asBKH, 10 KOTOPOH Oojiee HE OXKHUAACTCS OTYETOB MO CAEIKaM (Kak IMPaBHIIO, 3TO 3asBKH, HE YCIIEBIIME YaCTHYHO
HCIIOJIHUTKCS ) TIOJIb30BaTeIt0 puieT cpa3y Execution Report (8) ExecType (150) =4, coobmenust Execution Report (8) ExecType (150)
=6 He Oyner

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

® [IpH YCICIITHOM M3MEHCHUU IMapaMeTPOB 3asBKU HIACHTH(HUKAaTOpoM e€ 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
noctanoBke Order Cancel/Replace Request (G), u OrigClOrdID(41) pasusrit C1OrdID(11) u3 coobmenus New Order - Single (D).

e [IpH YCIICIIHOM M3MEHCHUH MMapaMeTpoB 3asBKH, Koraa 3HaueHue SenderCompld (49) 8 Order Cancel/Replace Request (G) He paBHO
SenderCompld (49) nocraBuBILero 3asBKY, HICHTH(GUKATOP, MOCTABUBIIMN HCXOJHYIO 3asBKY moiay4uT Execution Report (8) co
3naueHreM ExecType (150) =4 u 3nauenuem mosist ClOrdID(11) paBubiM ClOrdID(11) u3 cooOIieHus 0 MOCTAaHOBKE 3asIBKH.
Wnentudukatop, naMeHuBIInH 3as1BKy noiayuut Execution Report (8) co 3nauenunem ExecType (150) =5 u ClOrdID(11) paBHbIM
ClOrdID(11) u3 cooOiieH¥st, KOTOPOE MPHUBEIIO K IIOCTAHOBKE H3MEHIEMOIl 3asBKH.

ITosst coobmenust Execution Report (8) onucanst B Tabmuiie 25.

Tabnuma 25
=
5 Jonycrumbie T ereme
= 3HAYEHHUA
=
<I'pynma «Header»> o Tun coobmenus = '8'
37 OrderID o String Wnentndukarop 3asBKM, mpucBanBaeMblii Toprosoit Cucremoit MOEX.
‘YHUKalleH BO BCEW UCTOPUU PBIHKA.
526 SecondaryClOrdID H String ITone 3anonusercs 3naueHueM moist EXTREF u3 tabmuig MOEX u coBmaiaet co

3HAUCHHCM, YKA3aHHBIM IIPHU MOCTAHOBKE 3asIBKU.
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11 ClOrdID o String VHUKaJIBHbIH (B TeueHue qHs st nanHoro SenderComplD) mosp30BaTe bCKuii
UIeHTH(UKATOD TPHKa3a, B OTBET Ha KOTOPBIA MPUXOIUT AaHHBIH EXecution
Report.

Just myOnukanuy CoOBITHI MO 3asiBKaM — TOJIb30BATEILCKUH UICHTH(HHKATOP
3asBKH.

Ipumeuanne: ClOrdID mMokeT ObITH HEYHUKAIBHBIM HIIH COJMEPIKATh 3HAUCHHUE
‘N/A’, Hampumep, ecid TOJB30BaTeNb CO3MAl WM CHSJI 3asBKy He depes
npminoxenne MFIX Transactional.

41 OrigClOrdID H String [Nonp3oBaTeNnbCKUi  UACHTH(OUKATOP 3asBKH, HCHOJB3YeTCS NPH  CHATHU
/n3MeHeHnH 3asBKU. O0A3aTeNbHOE, €CIIU 3TO COOOIIEHNE OTIPABIIETCA B OTBET
Ha 3ampoc Order Cancel Request (F)/Order Cancel/Replace Request (G) or
I0JIL30BATeIs, IOCTABUBILETO IIEPBOHAYATIBHYIO 3asBKY.

CIOrdID (11) pasen ClOrdID (11) 3asiBku Ha cHsATHEe/u3MenerHue 3ass8ku (HO HE
IepBOHAYaIbHOH 3as1BKH). [ToJie ycI0BHO 00s3aTeNIbHOE B 0TBETe Ha 3ampoc Order
Cancel Request (F)/Order Cancel/Replace Request (G) ot momp3oBareds,
MOCTaBHBILIETO IIEPBOHAYAIIBHYIO 3asBKY.

<I'pynna «Parties»> H Croponsl 3asBku. ['pynmna oOs3arensHast, ecnu ExecType (150) He siBnsiercs
omuauMm u3 (‘0° (Pazmemenne), ‘6’ (PaccmarpuBaetcs cHstre), ‘8’ (OTKIOHEHNE)).
Kak npaBuiio, rpymnmna coaepkuT uaeHTUGHUKAaTOp GUPMBI U KOJ KIMEeHTa (ecin
MIPUMEHHUM).

17 ExeclD (0] String VYHHKaTbHBIA HWAEHTU(GHUKATOP OTueTa 00 ucmoidHeHuH 3asBku (Execution
Report).

3ameuaHue: AUl C/ENOK 3HAYEHHE JTaHHOTO HOs (OpMHUPYETCs CIedyIOIUM
obpazom: <MOEX TRADENO> | <B/S direction> | <Trade Time in HHMMSS
format at Moscow time>. [Ipu 3tom <B/S direction> u <Trade Time in HHMMSS
format at Moscow time> coBmamaroT co 3HAUEHHUSMH B €KETHEBHOM OTYETE 10
caenkam, npucbuiaeMoM MOEX B KOHILIE JAHS.

150 ExecType (0] char '0" (Pa3merenue) Tum oryeTra 06 UCTIOJTHEHUH 3asBKH, KOTOPBIA OMMCHIBAET HA3HAYEHHUE OTUYETA.
'4' (Cusitue)
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Jonmycrumbie
3HaAYeHUs

'S' (M3meHeHo)
'6' (PaccmarpuBaercs

IIpumeyanue

Coob6mienune Execution Report (8) o npensapurensHoii caenke (150=L) nonyuaer
TOJILKO OTIIPABHUTEIH 3aABKH.

CHSTHE) OTmnpaBuTeIh KOTUPOBKH TIPH 3aKIIOUYCHUH TPEIBAPUTENBHOM CACIKU MOIydaeT
'8' (OTKII0HCHHE coobmienne Trade Capture Report (AE).
HEKOPPEKTHOMN Coobmenust Execution Report (8) 06 ormene npensapurensHoit caeiku (150=H)
3asIBKH) MOy4aroT 00e ee CTOPOHHI.
'F' (Cnenka) Ipu ToaTBEpKICHUM TIPEIBAPUTEIBHON CIeKH coobiennst Execution Report
L’ (8) (150=F) moyuaroT 06€ CTOPOHBI CIEIKH.
(Ilpedsapumenvras
coenxa)
‘H’ (Ommena
npeosapumenbHou
coenki)

39 OrdStatus char '0' (HoBasi/AkTuBHas) = TeKyIIuii CTATYC 3aSBKH.
'1" (YacTu4HO Ipu 03KUIAHUN TIOATBEPKICHIUS IIPEIBAPUTEIBHBIX CICIIOK CTATYC 3asIBKH MOYKET
HCIIOJTHEHA) ObITh YaCTUYHO HCIOJHEHA B TOM YHUCIE U IPH PABHOM HYIO JAOCTYITHOM JUISI
'2' (McnonHeHa) WCTIOJTHEHUsI OaaHce
'4' (Ormenena/Casara) Ilpu CHATHH 3aSBKH WM KOTHPOBKH, TI0 KOTOPOHW OXKUIACTCS MOATBEPIKICHHE
'6'(PaccmarpuBaeTcst | CHeJKH, 3asBKe (KOTHpOBKe) mpucBamBaercs craryc Pending Cancel (39=6),
OTMEHA/CHSTHE) KoTOpelii 3amensiercss Ha Canceled (39=4) mocie MOATBEPKAECHUS HITH
'8' (OTkI0HEHA) OTKJIOHEHUS BCEX MPEBAPUTEILHBIX CIEIOK.
'9' (Oxumaer
HACTYIUICHUS
COOBITHS)
'E' (PaccmarpuBaercs
HM3MEHEHHE)

636 WorkinglIndicator Boolean ‘N' (He axtuBHas) Muaukatop, KOTOPBII MOKA3bIBAET, AKTUBUPOBAHA JIM HA JaHHBI MOMEHT 3asBKa.

"Y' (AkTHBHAS)

Hcnonp3yercs TosbKo /1715 3as1BOK co cratycoM '0' (HoBasi/ AKTHBHAS), y KOTOPBIX
3a7aHo Bpemst aktuBaiuu B nojie EffectiveTime (168).

56




103

OrdRejReason

)
=
=
=
=]
<

=

int

Jonmycrumbie
3HaAYeHUs

'l' (HeusBecTHBIH
HWHCTPYMEHT)

'3' (IIpeBbIIeH
JIMMMT II0 3asIBKE)

'S' (HeusBecTHast
3asBKa)

'6' (Jlyonmkar 3asBKH
(manpumep,
ny6makar ClOrdID
any

11"
(Henmonnep>xuaembie
aTpuOyTHI/CBOWCTBA
3a5IBKH)

'13" (HexoppeKTHBIH
00bEM 3asIBKN)

'15' (HeKkOppeKTHBII
TOPTOBBIN CYET)

99’ (Iipyroe)

IIpumeyanue

IIpuunna oTKIOHEHUS 3asBKH. YKa3biBaeTcs st ExecType = ‘8°.

378

ExecRestatementReason

int

97" (Ommena FOK
3a5n6KU, KOmopas He
Modicem Obimb
ucnonnena
HeMeONeHHO);

98" (Ommena 3asnexu
6 KOHYe mopeoeou
ceccuu Uy 3As6KU,
KOMOpas npusooum K

[MpuunHa cHATHS 3asBKH, MCIOJB3YETCs, €Ciu 3asBka Obuia cHsita ToproBoit
CHUCTEMOM.
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IIpumeyanue

3aKTOHUEeHUI0 Kpocc -
coenkiL);
‘100’ (Chsama no
COD (Cancel on
disconnect)

HOMHHANA) (TOJBKO

1 Account String ToproBelii c4er, B CYET KOTOpPOro mojaHa 3asBKa. COOTBETCTBYET OO
ACCOUNT B API numroza MICEX Bridge.
64 SettIDate LocalMktDate Iara pacueros, Beipakennas 8 [TTTMMJIJ] dpopmare.
5020 | OptionSettIDate LocalMktDate Jlata pac4eroB, ycraHoBieHHas s 3asBkd B [TTTMMIJ] ¢popmare. ITome
IPUCYTCTBYET TOIBKO U1 OTYETOB IO CAEIKAM.
ITpumeuanue: naTa pac4eToB B 3asBKE MOXKET HE COBIAAATh C JaTOH pacyeToB
MO COMPSDKEHHBIM ciesikaM st nHcTpyMeHToB BasmtoTHoro CBOII u PEITO ¢
K.
5459 | OptionSettIType String Kon pacueros TC MOEX
<I'pynma «Instrument»> Tukep, wuaeHTH(UKAaTOp  (UHAHCOBOrO  MHCTpyMEHTa. B KauecTBe
npeHTnuKaropa GUHAHCOBOrO HHCTpyMeHTa ucnonb3yercs SECCODE*.
54 Side char 1" (Ioxymka) Hanpasnenue 3asBKu.
'2' (Ilpomaxa B ciyuae cpenku mo cBONI MHCTPYMEHTY (BAJIOTHBIM PBIHOK), HaIpaBlICHHE
YKa3bIBACTCsI IO CHOT CHEIKE ¢ OoJiee MO3Hel pacueTHOM 1aToil.
<I'pynma «Order Qty Data»> O0beM 3asiBKH, BEIPAKCHHBIN B JIOTaX.
40 OrdType char 'l' (PeiHOYHAS) Tun 3a9BKH.
2" (JlumutHAS) B pexnme TOProBiv ¢ KOTHPOBKAMH MPOBANWICPOB JTMKBHIHOCTH HA (POHIOBOM
‘W' (ITo | ppIHKE PHIHOYHEIE 3asIBKH OYAYT OTKIOHEHBI.
CpeIHEB3BEIICHHOMN
LICHE)
423 PriceType int 'l' (B mpomenTax ot Twum nensr 3asBku. [is 3assBok PEIIO c LK yka3beiBaercst kak craBka PEIIO
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IIpumeyanue

JUTS dhonHIOBOTO
PBIHK)
2"  (3a  eamHHUIY
IICHHO# OyMaru)
'9' (JloxomHOCTH)
(TomBKO TS
(hOHIOBOTO PHIHKA)
44 Price Price Lena 3asBKH, HCIONB3YETCS IS TUMHTHOU 3asBKH. OOs3aTENBHO, €CITN 33JaHHO
B 3asBke. [loje He MPUXOAUT, eciy 3asBKa ObLIa CHITA HICHTU(PHUKATOPOM
OTJIMYHBIM OT MOCTABUBILIETO 3a5BKY.
59 TimelnForce char '0' (lefictBuTennbHA B~ Bpemst  meiicTBUS  3asBKH, OIpEACisIeT, Kak JOJro 3asBKa SBJISIETCS
TEUCHHH JTHSI) JeUCTBUTENbHOM. OTCYTCTBHE 3TOTO MOJIS HHTEPIPETUPYETCS, KaK
'3' (HememieHHo win | « JIeHCTBUTEbHA B TCUCHUE THAY.
OTKJIOHHTb) B pexwume TOProBiy ¢ KOTHPOBKaMH MPOBAIEPOB JUKBUAHOCTH Ha (H)OHIOBOM
'4' (McionHUTS MiH pBIHKE 3asBKM THIOB HemenneHHO mnm OTKIOHWTH M CHSATH OCTaToK OymayT
OTKJIOHHUTB) OTKJIOHEHBI.
'7' (Tlo nene Ecinu 3asBKa ¢ IPU3HAKOM «TOJIBKO MACCHBHAS MOXET MPUBECTHU K 3aKIFOUYCHHUIO
3aKpbITHS) (15T CJICJIKH MPU PETUCTPAIUH, TO 3asIBKa PETHCTPUPYETCS U HEMEIJICHHO CHUMAETCsI
(hOHIOBOTO PHIHKA) 0e3 cIeIoK.
‘z’ (TOJIBKO
MacCUBHA)
18182 | LiquidityType Char ‘E’ — xomupoeka TuI JIMKBUIHOCTHU: 3asiBKa WM KOTHPOBKA (TOJILKO (DOHIOBBII PHIHOK)
‘I’ — monvko
BHYMPEHHSS
JUKBUOHOCTD
168 EffectiveTime UTCTimestamp Bpems akTrBanuu 3asiBKH (TOJIBKO AJIsT (JOHIAOBOTO PHIHKA).
5202 | TradeThruTime char ‘C’ (3asBKa B Tum cOOBITHS aKTHBAIMHA 3asBKH (TOJBKO JJISI 3asIBKH B AYKIIHOH 3aKPBITHSI)

AyKIIMOH 3aKPBITH)
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IIpumeyanue

OTKPBITHS
‘S’ — mepuon
ayKIIUOHA OTKPBITHS
‘NORM’ —
HOPMAaJIbHbII IIEPUOJL
TOProB

‘CLOS’ — mepuon
3aKPBITUS

‘CA’ - ayKIIMoH
3aKPBITUS

‘I’ - AUCKpeTHBII
ayKIIMOH

528 OrderCapacity H char ‘P’ JestensHOCT (DUPMBI, pa3MecTuBinel 3asBky. KomOumnarms: OrderCapacity

(IMpunnunan/I'maa) | (528) ='P' u OrderRestrictions (529) ='5' ucnonbs3yeTcs UIs ONPeIeSICHAs 3aBKU
MapkeT Meiikepa WIM CHOEMUANHACTa 10 IIEHHBIM Oymaram (i (OHIOBOTO
PBIHKA).
529 OrderRestrictions H MultipleValueString | '5' (HeiictBoBath kak = OrpanudeHus mo 3asBKe. MOXeT comepkaTh HAOOp OrpaHUYCHHI/HHCTPYKIHH,
MapkeT-Melikep Wi | pasmeneHHbIXx mpoOenmoM. Komoumamms: OrderCapacity (528) = 'P' u
kak crmenuamuet mo | OrderRestrictions (529) = '5' ucmomnb3yeTtcs IS ONpeneleHus 3asBKA MapkeT
[ICHHBIM OyMmaram) MelKepa HITH CIIeIIaIICTa 10 IIEHHBIM Oymaram.
32 LastQty Y Qty O0BeM 3asBKH, BHIPOKCHHBIN B JI0TaxX, MPOJIAHHBIN/KYIUICHHBIA B paMKax 3TOM
(mocennelt) caenkyd Mo AaHHOW 3asBke. [loe obs3aTenbHOe, ecau ExecType
(150) = 'F' (Cnmenka) unu ‘L’ (mpeaBapuTenbHas CIelKa)

31 LastPx v Price Iena sToii (mocnemHei) cAeIKU MO AaHHOW 3asBke. [lone oOsi3aTenbHOE, eCiu
ExecType (150) = 'F' (Cnenka) nnm ‘L’ (mpeaBapurenbHas clieinka).

336 TradingSessionID o* String Wnentudukarop TOproBoi ceccun. B kadecTBe HAEHTH(HUKATOpa TOPrOBOH

ceccur uctonb3yercs pexxuM Topros (SECBOARD).

625 TradingSessionSubIlD H String ‘OPEN’- iepron Ilepuon ToproBoii ceccun, Koraa OblIa pa3MeIeHa 3asiBKa.
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‘D’ - aykuuon
KPYIHBIX MAKETOB
(TONBKO JUIst
(hoHIOBOTO pPHIHKA)
‘E° - Topru 1o neHe
AYKIMOHA 3aKPBITHS

151

LeavesQty

Qty

Hewncnonuennast yacts 3as8ku. Eciu OrdStatus (39) = ‘4°, ‘6° wim ‘8’ (T.e. 3as1BKa
Oonee He aKTUBHA WM OXUAAeT CHATHE), To LeavesQty = 0, unaue LeavesQty =
OrderQty — CumQty - PreMatchedCumQty.

B ciy4ae cmeiok MO CBOI MHCTPYMEHTY (BAJIOTHBIH PBIHOK) CO CIOT IIOJEM
Symbol (55), LeavesQty = “0”.

14

CumQty

Qty

HcrnonHeHHast 4acTh 3asIBKH.

He comepxur xommuectso PreMatchedCumQty B mpemBapUTENbHBIX CHENKAX,
OXHAAIOIIUX TOATBEPIKICHUSL.

Ecnu 3asBka oxwupgaer cHatue, T.e. OrdStatus (39) = ‘6°, o CumQty = 0.

18181

PreMatchedCumQty

Qty

001 00BEM CIENOK, 0KUIAIOIINX HOATBEPKICHNS IPOBANIEPOM JIMKBHIHOCTH
(TONIBKO (hOHTOBBIH PHIHOK)

AvgPX

Price

CpenneB3BeleHHas 1eHa cAeNoK 1o 3asBke. Beerna ‘0’ nius MOEX.

60

TransactTime

y*

UTCTimestamp

Bpemsi pecucmpayuu, cnamus, omxasa 6 pecucmpayuu, uiy U3MeHeHUst 3as16Ku
unu 8pemst 3aKknouenus coenxu no sassxe. Obsazamenvhoe, eciu ExecType (150)
saensemes oonum uz (0°, °4°, 57, ‘6°, ‘F’, L°)".

Ipumeuanue:

Hons 60 u 9412 popmupyrom 3nauenue epemeru pecucmpayuy mpaH3aKyui 60
6x00HoU ouepedu siopa TKC. Ha nuxax akmusHOCmU PbIHKA 8PEMsL 0XHCUOAHUS 8
ouepeou mogicem npesviuiams 10 MuainucekyHo.

9412

OrigTime

int

Bpems pecucmpayuu mpanzaxyuu 6 MUKpPOCEKYHOAX KAK YKA3AHO 8 MOpP2080u
cucmenme. [lannoe 3HaueHue credyem npubasumse K 3Hauenuro & 60-m none 0is

NOJIY4YeHUs e6pemeru mpaH3aKkyuu ¢ MquOCéKyH@HOlZ MOYHOCMbIO.
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6029 | CurrencyCode H String Koo saniomui 6 komopoit mopeyemcs L[B

5155 | InstitutionID H String Hoenmugpuramop pacuemnoii opeanuzayuu

6636 | StipulationValue H char Y’ (Ha) Hnoukamop Y’ ykazeieaem, umo coeika 3aKmO4eHa HA OCHOBaHuu aucoepe-

‘N’ (Hem) 3a56KU
7695 | CoverlD H char Y’ (da) IHpusnax 610KUPOBKU PUHAHCOB020 UHCIPYMEHMA HA CHEYUALIbHOM CYeme Ha
‘N’(Hem) epems onepayuu PEIIO

7693 | ClientAccIlD H String Hoenmugpuxamop pacuemmnozo cuema ¢ HKI]

9173 | TradelssueDate H LocalMktDate Jama 3axniouenus coenxu

9945 | OrigOrderID H String Ykasvisaem 1D usmenennou 3assku. Hcnonvzyemcs 6 omeem Ha Order
Cancel/Replace Request (G).
Ipumeuanue: npu 3amene 3as6KuU el NPUCBAUBACHICSL HOBbLIL OUPIICEBOT HOMED
OrderID (37). B none 9945 ykasvisaemcs Oupoicesoi Homep 3a516Ku, CHAMOU npu
6bINONIHEHUU USMEHEHUS.

9580 | ParentlD H String s coenox PEIIO u eaniomuvix SWAP coenok: uoenmupurayuonnviii Homep
sumpunnot coeaxu ¢ Topeosoi Cucmeme
s noomeepoicOeHHol  cOenku No KOMuposke npoeauoepa IUKGUOHOCU:
udenmuuxayuonnwvlii Homep npedsapumenvroii coeaku 6 Topzosoii Cucmeme

<I'pynna «Commission Data»> H CyMMapHast KOMHCCHS TI0 ClIeJIKe, KOTopast Oblia 3aKJIF0UeHa Ha OCHOBE JaHHOM
3a5BKH.
Hocrymao mnsi cepsucoB MFIX Trade Capture m MFIX Drop Copy B
COOTBETCTBHH C MMOTHOMOYHUSIMH TI0JIb30BATEILS.
I'pynna HenocrymnHa s cepBuca MFIX Trade ¢ suBaps 2015 r.

<I'pynna «Yield Data»> H JIOXOQHOCTE IO CHENKE.

381 =>GrossTradeAmt H Amt OOBeM ClIeNKU, BRIPAKSHHBIN B PYOIIsIX.

159 AccruedlInterestAmt H Amt HakornuieHHBIH KyMOHHBIN JOXOM MO CHENKE JJIS KOHBEPTUPYEMBIX OOJIUTaIliii

W (UHAHCOBBIX HWHCTPYMEHTOB € (DUKCHPOBAHHBIM JIOXOIOM (TOJIBKO IS
(hoHIOBOTO pBHIHKA).
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O0beM CIENKA M0 HOMUHANY, BBIPA)KEHHBIH B BaJTIOTC HOMHHANA (TOJBKO IS
(hOHIOBOTO PHIHKA).

58

Text

String

TekcroBasi cTpoka B cBobogHOM Qopmare. Mcnomedyercst Juisi AeTanu3aluu
MPUYMHBl OTKJIOHEHMS 3ampoca TEKYIIero cTaTyca 3asBKH WIH pa3MELIeHUs
3asBKH.

IIpumedanue: B 3TOH CTpOKe MepenaeTcsi OTBET sjpa TOProOBOM CHCTEMBbI Ha
3asBKH WM CHATHSA 3asBOK. SI3BIK OTBETOB yCTaHABJIMBACTCS NPH PETHCTPANU
nonb3oBarens. Eciam s3bIK yCTAaHOBJIGH B PYCCKHH, TO TEKCT II€peNacTcst B
koxmupoBke WIN 1251.

136

NoMiscFees

NumInGroup

KonnuectBo anemenToB B rpymnne MiscFees (Tonbko ai1si QOHIOBOrO phIHKA).
CyMMapHasi KOMHCCHS TI0 ClIeJIKe, KoTopast Oblia 3aKJII0ueHa Ha OCHOBE JIaHHOM
3asIBKU.

Hoctymuo mis ceppucoB MFIX Trade Capture u MFIX Drop Copy B
COOTBETCTBHH C MOTHOMOYHMSIMH II0JIb30BATEILS.

I'pynma nenocrymnna st cepsuca MFIX Trade c stHBapst 2015 r.

137

=>MiscFeeAmt

Amt

3HaueHne Komuccu 1o caenke. [Tone ob0s3arensHoe, eciit NoMiscFees (136)> 0
(TosbKo 715t (POHAOBOTO PHIHKA).

CyMMapHasi KOMHCCHSI 110 ClIeJIKe, KoTopas Oblia 3aKJIIoueHa Ha OCHOBE JIaHHO
3as1BKH.

Jocrynno nnsi ceppucoB MFIX Trade Capture u MFIX Drop Copy B
COOTBETCTBHH C IOJTHOMOYHSIMH T10JIb30BATEIIS.

I'pynna HenocrynHa st cepsuca MFIX Trade c stuBaps 2015 .

139

=>MiscFeeType

int

‘4! (Komuccust
OupKm)

98" (Komuccus 3a
KAupune)

99"  (Komuccus 3a
mex. docmyn)

Tun komuccuu o caeinke. [lone obs3arensHOe, eciiu NoMiscFees (136)> 0
CyMMapHasi KOMHCCHS TI0 ClIeJIKe, KoTopast Oblia 3aKII0ueHa Ha OCHOBE JaHHOM
3a5BKH.

Hocrymao mnsi cepBucoB MFIX Trade Capture m MFIX Drop Copy B
COOTBETCTBHH C TIOJTHOMOYHAMH II0JIb30BATEII.

I'pynna Henocrynna st cepsuca MFIX Trade c stuBaps 2015 r.
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18180 | LSecCode

<I'pynna
«TrdRegTimestamps»>

1090
278

MaxPriceLevels
MDEntrylD

Seise
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String

int
String

Jonmycrumbie
3HaAYeHUs

1 (I1o oonoii yene)

IIpumeyanue

Koo akmuea xopsunvl uncmpymenmos. Ilpumensemcs Ha hono0080M pbiHKe 8
PedANCUMAX TMOP208 ¢ Kaupuneosvimu cepmuguxamamu yuacmus (KCY)
Bpema pecucmpayuu 3asexu na MOEX.

Maxcumanvroe Konuuecmeo Yyenosvlx yposHetl 0 cOeloK no Mot 3as6Ke.
3nauenue nonss MDENtrylD ons dannou 3as6Ku wiu KOmuposku 6 nOmoke
oannwixOrder List Refresh /Snapshot FAST udp multicast marketdata cepsuca.
Iossonsem udenmuduyuposams cobcmeennvie 3a56KU 8 NOMOKe 06e3NULEHHbIX
3A5160K PHIHKA.

Ilybnuunvii Homep 3as16Ku.

- NPUCBAUBACICSL HOBBIM IUMUMHBIM 3AS6KAM U KOMUPOBGKAM

- npuceausaemcs 3asexam muna Cuamos Ocmamox, I[lonnocmuio unu
OMKIOHUMb, PHIHOYHBIM — MOJILKO NPU HATUHUU COENIOK

- UBMEHSIEMCSL HA HOBbLU NPU KAAHCOOM NONOTHEHUU BUOUMO20 KOIUYECMBA
3as60K muna aticbepe

- UBMEHsemCsl HA HOBbI NPU KAHNCOOM NONOJHEHUU BUOUMO20 KOIUHeCmEd
JUMUMHOU 3A56KU NPU OMKA3e NPO8AUOepa TUKEUOHOCMU NOOMBEEPOUMb
npeosapumenbhyio cOeixy

Ipumeuanue:

3asnsxu, komopwie He cyuecmeosanu 8 KHuze 3as60K 6 AKMUBHOM COCMOIHUU
(noanocmwio ucnonnennvle npu pecucmpayuu, market, |0C, FOK) ne
nyoaukyromest 6 nomoxax FAST, Ho um mooicem 6vimo npuceoen nybauyHblil
Homep ¢ Execution Report.

Ecnu 3as6xa cmana neakmugtotl uepes manozo (mernee 200 mukpocexyHo)
UHMEPBA BPEMEHI NOCTIE PESUCTPAYULU, MO OHA MOJCem Oblmb He
onybnuxosana ¢ FAST, no eti 6yoem npuceoen nyoruunsiii Homep ¢ Execution
Report.
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Jonmycrumbie
3HaAYeHUs

IIpumeyanue

84

CxIQty

Qty

CHsamoe Koauuecmeo 6 omaeeme Ha 3anpoc CHAmMuUA 3a:16KU

851

LastLiquiditylnd

T T

int

"7’ (0obasnsiem
JIUKBUOHOCTIY)

2’ (3abupaem
JIUKBUOHOCTD)

10T dnar mokaspIBaeT, 3aKIOYCHA JIK c/eNKa mo maccuBHoi (adding liquidity)
uiu 1o arpeccuBHoi (taking liquidity) 3aseke. [IpuMeHIMO TOTBKO IS
COOOIICHHH O CIeTKax.

5979

RequestTime

UTCTimestamp

ITone mpucyTcTBYeT B coobmieHusix Execution Report, Order Mass Cancel Report
win Order Cancel Reject aist otBeToB Ha Bxomsmue coobimenus tuna 35=D, G,
F, q. Comepxur 3HaueHHE BPEMEHM MOJYUCHUS BXOJIIETO COOOIICHUS IO
JMOKambHEIM dYacaM cepepa FIX gateway B ¢opmare YYYYMMDD-
HH:MM:SS.sssssssss.

9947

OrdCancelReason

String

Kox mpuausb! cHATHS 3asBKH. CM.
http://ftp.moex.com/pub/ClientsAP1/ASTS/docs/asts_order cancel messages.csv

5800

FIFOViolationReaSon

int

0 — 61800 npuxaza u3z
ouepeou FIFO no
HeonpeoenenHou
npuyuHe

1 — 61600 npuxasa u3s
ouepeou FIFO u3-3a
odcudanus — omeema
Ha npeovloyuul
npuKas.

Yka3zaHue Ha BBIBOJ TOProBoro npukasa u3 odepean FIFO. [IpumennMo ToibKo
s cepsuca FIFO MFIX TRADE.

Ipumeuanue: eciu 3anpocsl New Order Single (D) wm Order Cancel/ Replace
Request (G) mnu Order Cancel Request (F) mpuxonst oT OIHOTO M TOTrO Xe
SenderComplD B KOpOTKHIA TPOMEXYTOK BPEMEHH,

TO MX 00pabOTKa NMPOM3BOAMTCS CHHXPOHHO Ha ydacTke FIX cepep — siapo
TOPTOBOM CHCTEMBI: MOCIEIYIOIINI 3apOC HE MOXET OBITH OTIPABIICH TI0Ka He
Oyzer moiy4eH OTBET Ha IpeAlIecTBylomui 3amnpoc. [locne nmomxydenus orsera
kox FIFO MFIX TRADE BcraBuT BeiBeneHHbIH u3 odepenu FIFO mpukas B
odepenb OTIPABKHU, a B OTBETE Ha 3aJepKaHHBIA NpHKa3 OyneT 100aBIeHO moje
5800=1.
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Jonmycrumbie

IIpumeyanue
3HAYeHHs

)
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376 CompliancelD H Char 'A' B pe3ynbTare Ecmu 3T0 mosne oTCyTCTBYET B HOBOM WIIM CHUMAaeMOM 3asiBKE, TO B COOOIICHUSIX
aNIropuT™Ma Execution Report oo 6ymet umeth 3HaueHue © ¢ (Mpobe).
ABTOCIJICIOBAHHUS

'R' B pe3ynbrarte
paboThI aIropUT™Ma-
pobota

'S' B pe3ynbTare
cpabaThIBaHUS
YCIIOBHOTO
nopy4eHwus (crorn-
JI0CC)

'D' 3akpeiTHE
TIO3UIMH B
pe3yJbrare He
WCIIOJTHEHHOTO
MarginCall

"' (mpober) He
3aI0JIHEHO

'M' Py4Hoii BBOJ

10529 | TradeSessionDate H LocalMktDate Jlata ToproBoil ceccud, B KOTOpOW OblIa 3aperucTpupoBaHa 3asBKa WU
3akmoueHa caenka. s JICBJl B sToM mone momkHa OBITH gara Onvkaumien
0OBIYHOH TOPTOBOI ceccHu

18183 @ OrderDate H LocalMktDate KanengapHast qaTa periucTpain 3assBKi
75 TradeDate H LocalMktDate KanennmapHas naTa 3aKIIOYCHUS CIEIKH
<I'pynna «Trailer»> o

5.2.3 Order Mass Cancel Report (r)
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Cooomenue Order Mass Cancel Report () ucronb3yeTcst 11sl HOATBEPIKICHHUS OIYICHUS UK OTKJIOHEHHE HEKOPPEKTHOIO MACCOBOTO 3a1poca
Ha CHATHE paHee pa3MmelleHHbIX 3asBok (Order Mass Cancel Request (q)). Ha xaxnyro 3asBKy, KoTopasi Obula OTMEHEHa B pe3ylbTrare o0paboTKu
MacCcoOBOT'0 3ampoca Ha CHSTHE 3asBOK, ¢opmupyeTcs otaenbHoe coobmienune Execution Report (8), B xoropom 3nauenue ClOrdID(11) paBHO
CIOrdID(11) u3 coobuienust o nocranoBke 3asiBku U ExecType (150) =4.

3ameuanue: Eciu kiIMeHT pa3opBeT ceccuio cpasy ke mocie otnpasku coooduienus Order Mass Cancel Request, To He rapaHTHpyeTCsi, 4TO OH

nocJie nepenoakIodeHus moryaut coodmenne Order Mass Cancel Report. B Takom ciiydae OyayT OTIIpaBiIeHbI TOJIBKO OTAEIbHBIC COOOIICHHS

Execution Report o kax1o1i OTMEHEHHOI 3asiBKe.

Tosst coobmenust Order Mass Cancel Report (r) omucanst B Tabmwiie 26.

Tabnuma 26

Q
=
E JonmycTumble 3HAYEHHUS IIpumeuyanue
]
=
<I'pynma «Header»> (0] Tun coobmenus = '
11 | ClOrdID H | String WneHtndukatop MaccoBOTO 3alpoca Ha CHATHE 3asBOK,
npucBoennsii FIX kxmuentom (Order Mass Cancel Request
(9)). Korupyercst u3 coobmenust Order Mass Cancel Request
(@)
526 @ SecondaryClOrdID H | String 3HaueHHe MOJIsl COBMAIAET CO 3HAYEHUEM COOTBETCTBYIOIIETO
nosist B coobuiennn Order Mass Cancel Request.
37 | OrderlD O | String [TpucBoeHHbII TOProBOi CHCTEMOM YHUKAJIbHBII

UIEHTU(HUKATOP MACCOBOTO 3aIpOca Ha CHATHE 3asBOK.
530 = MassCancelRequestType O | char ‘1’ (CHarp 3asgBKM 10  ONpeleNeHHOMY THI MaccoBOTO 3aIlpoca Ha CHATHE 3asBOK.
(hMHAHCOBOMY MHCTPYMEHTY)

7’ (CHATD BCe 3asBKH, KOTOPBIE YAOBICTBOPSIOT
HapamerpaMm 3ampoca)

531 | MassCancelResponse O char '0' (3ampoc Ha CcHATHE 3asBOK OTKJIOHEH) @ JleiictBus Topropoif cucTeMsbl TMOCHE TOXYYEHHS MacCOBOTO
1"  (CHsaTel 3afBKM [0  OMpPEACICHHOMY | 3alpoca Ha CHSTHE 3asBOK.
(buHAHCOBOMY HHCTPYMEHTY)

7" (CHsITBI BCe 3asIBKH, KOTOPBIE YIOBJIETBOPSIOT
napameTpam 3arnpoca)
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532

MassCancelRejectReason

N Hajnune

int

ﬂOHyCTI/IMbIe SJHAYCHUSA

‘0’ (Mass Cancel Not Supported)
T (HexoppexTHsbIit WU HEU3BECTHBIN
naeHTHGUKaTop (UHAHCOBOIO HHCTPYMEHTA)

'99' (Apyroe)

IIpumeyanue

Ipu4nHa OTKIOHEHUSI MAaCCOBOTO 3aMpOca Ha CHSATHE 3asBOK.
Oobs3arenbHoe, ecan MassCancelResponse = 0.

336

TradingSessionlD

y*

String

Wnentnpukatop peXuMa TOProB Uil (UHAHCOBOTO
MHCTPYMEHTA, KOTOPBIH HCIIONIb30BAJICA KaK IapaMeTp 3anpoca
Ha  cHATHE  3ajBOK. [lome  oOs3arenbHOE,  eCIH
MassCancelRequestType (530) = “1".

<I'pynma «Instrument»>

y*

Wnentudurarop (HUHAHCOBOrO HMHCTPYMEHTa, KOTOPBIA
UCIIOJIb30BAJICS KaK MapaMeTp 3arpoca Ha CHATHE 3asBOK. [1ose
obGs3arensHoe, ecin MassCancelRequestType (530) = “1°.

54

Side

char

'1' (Iokynka)
‘2" (llpomaxa)

HaHpaBJ’IeHHOCTL 3ajBKHU, KOTOpasd HCIOJIb30BalaCh, KakK
JIOTIOJTHUTENIbHBIHN napamMeTp MacCoOBOI'o 3arpoca Ha CHATHUEC
3asBOK.

Account

String (12)

Topzoguviii cuem, KOmopulil UCNOIB308AJICS Kax
OONOTHUMENbHBIU NApaMemp MAcCc08020 3aNpocd HA CHAMUe
3A560K

<I'pynna «Parties»>

Cmoponsl  3a6KuU,  KOmMopvle  UCHOIb30AIUCL — KAK
O00NOHUMENbHbIE NAPAMEMPLL MACCOB020 3aNPOCA HA CHAMUE
sas6ox. ObbIUHO cOOepicUm UOeHMUPUKAMOP NOAb306AMEINS
u/unu Qpupmol.

58

Text

String

TekcroBass cTpoka B cBoOOomHOM ¢opmarte. OOBIYHO
UCIIONb3YeTCS JUIA  JAETalu3aldil NPUYMHBI  OTKIOHEHUS
MAaccOBOTI'0 3aIIpoca Ha CHSTHE 3asBOK.

60

TransactTime

UTCTimestamp

Bpemsa pecucmpayuu sanpoca Order Mass Cancel Request ¢
mop2o6otl cucmeme

Hons 60 u 9412 popmupyrom 3HaueHue spemeHy pecucmpayuu
mpanzakyuu 60 6xo0Hou ouepeou siopa TKC. Ha nuxax
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ﬂOHyCTI/IMbIe SJHAYCHUSA

IIpumeyanue

AKMUBHOCTNU PBIHKA 6PeMsL OJCUOAHUS 6 04epeou MOodicem
npesviuiams 10 MuiiucexyHo.

9412 | OrigTime

int

Muxpocexynowl epemenu pesucmpayuu 3anpoca Order Mass
Cancel Request ¢ mopzosoii cucmeme

5979 | RequestTime

UTCTimestamp

Ioxe mpucyTcTByeT B coobmenusx Execution Report, Order
Mass Cancel Report wau Order Cancel Reject anst otBeToB Ha
Bxojsmue coobmenus tuna 35=D, G, F, . Couepxut
3HAQUCHHE BPEMCHHU IOIYYCHHS BXOISIIETO COOOIICHHUS TIO
JOKaIbHBIM 4acaM cepBepa FIX gateway B dopmare
YYYYMMDD-HH:MM:SS.ssssssSSS.

5800 FIFOViolationReaSon

int

0 — w1800 npukasa uz ouepeou FIFO no
HeonpeoeieHHol npudUHe

1 — 6b1600 npuraza uz ouepeou FIFO uz-3a
02ICUOAHUSL OMBEMA HA NPEObLOYUUTE NPUKAS.

VYkazaHue Ha BBIBOJ TOProBoro mnpukaza u3 ouepemau FIFO.
TIpumenumo Tonbko ais cepeuca FIFO MFIX TRADE.

Ipumeuanue: ecnu 3anpocskl New Order Single (D) wam Order
Cancel/ Replace Request (G) wam Order Cancel Request (F)
NPUXOIAT OT oaHOro u Toro e SenderComplD B kopoTkmit
MPOMEXXYTOK BPEMEHH,

TO nX 00pabOTKa MPOM3BOIUTCS CHHXPOHHO Ha ydacTke FIX
cepBep — AP0 TOPTrOBOM CHCTEMBI: MOCICSAYIOLIHI 3alpOC He
MOXET OBbITh OTIpABJIEH MMOKa He OyHeT MOJy4eH OTBET Ha
npeamecTByonmi 3anpoc. [locie moiydeHHs OTBeTa KOI
FIFO MFIX TRADE BcraBut BeIBeAcHHEIH 13 ouepenu FIFO
NpUKa3 B Oouepe/ib OTIPABKH, a B OTBETE HA 3aJIePXKaHHbBII
npuka3 0yner gobasneno mose 5800=1.

<Cpynmna «Trailer»>

o

5.2.4 Order Cancel Reject (9)
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Cooomenue Order Cancel Reject (9) opmupyercs B citydae moydeHus HSKOPPEKTHOO 3a1poca Ha CHATUE WM U3MEHEHHE 3asBKH
(Hampumep, ykazaH HOMEp HECYIIECTBYIOIIEH 3asBKH).
B cnyuae, ecnmu B Order Cancel/Replace Request (G) mapameTphl 3asBKH HE COBIAJAIOT C IMapaMeTpaMy U3MEHSIEMOU 3asBKH (KpoMme: IleHa

3asBkU (44), kommyectBo (38), wiu none SecondaryClOrdID), unentudukaropy, nocraBuBieMy 3asBKy Ha uamenenue, npuaet Order Cancel Reject
(9) ¢ C10rdID(11) paBubim CIOrdID(11) u3 coobiieHus, KOTOPOE MPUBEIO K TOCTaHOBKE m3MeHsieMoli 3asBkH (35=G), Tara OrigClOrdID(41) ue Oyzer.

Mosst coobmienust Order Cancel Reject (9) oncans! B Tabnuiie 27.

Tabmuua 27

I[Ol'[yCTPIMbIe SHAYCHUSA HpuMeqalme

Tumn coobmenus = '9'

<I'pynma «Header»>
37 OrderID

oo Hannuue

String Wnentuduxarop 3asBku B TOproeoii cucreme, KOTopasi He MOXKET ObITh CHSTA.
OrderID (37) = “NONE - eciu CxIRejReason = ‘HeusBectHas 3asBka’.

String VuukanbHbiii  maentupukarop coobmenust Order Cancel Request (F)/
OrderCancel/Replace Request (G) - 3arpoca Ha cHsITHE/M3MECHEHHE 3asIBKH.

41 OrigClOrdID H* | String [Monp30oBarenbckuit HACHTH(UKATOP 3asBKH, KOTOPasi HE MOXKET OBITh CHSTA UITU
usmenena. Heobszamenovno ons coobwenuti Order Cancel Request (F)/
OrderCancel/Replace Request (G)

39 OrdStatus o char '8' (OTKIIOHEHA) Ykaszvi6aem na cmamyc 3a516Ku Ha MOMEHM NOIYUEHUSI OMKIOHEHHO20 3aNnpoca
2’ (McionHeHa) Ha ee CHAmue.

‘4’ (Cusra) Tpumeyanue: eciu bl NOAYUULU OMKA3Z CHAMb 3AA6KY C YKA3AHUEM ee Cmamyca

11 ClordID

o

KAK CHAMOU WU NOTHOCHIbIO UCHOTHEHHOU, O MO 2apanmupyem, Ymo 3as6Ka
HeakmugHa 6 s0pe mopz06oil cucmemvl. Bvl mooceme nonyuume Execution
Report, ykasviearowuii Ha QUHATLHBITL CMATYC 3AA8KU NO3MHCE IMO20 OMKA3d,
O00HAKO 8bl MoOdceme Oe30NACHO UCNOTb308AMNb VKA3AHHLINL 6 HeM Cmamyc
3a56KU 0I5l YCKOpeHusi 00pabomKu Ha eauieli Cmopome

434 CxIRejResponseTo 0] char 'l' (3ampoc Ha cHsATHE 3asBKH | THII 3ampoca, Ha KOTOPBIM JaHHOE COOOIIEHHE SIBISETCS OTBETOM.
orkinonen  (Order  Cancel
Request))
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ﬂOHyCTI/IMbIe SJHAYCHUSA

2’ (3ampoc Ha W3MEHEHHE
napamerpoB 3asBku) (Order
Cancel/Replace Request))

ITpumeyanue

526 SecondaryClOrdID H String 3HaueHHe MOJsS COBMAJAeT CO 3HAYEHHEM COOTBETCTBYIOIETO TMOJS B
coobmennn Order Mass Cancel Request.
102 CxIRejReason H int ‘0’ (Coummikom mo3maHO s | [IpuurHA OTKIOHSHHMS 3aIpOCa Ha CHATHE 3asBKH.
CHSITHS)
'l' (HeusBecTHas 3asiBKa)
‘3’ (B 0KHAHUW 3aMCHBI)
‘6’ (Jly0mukar 3ampoca
ClOrdID(11))
‘11’ (Bmauenme  ClOrdID
Gompme  momyctumoro (20
CHMBOJIOB);
99" ([Ipyroe)
58 Text H String TekcroBass crpoka B cBoOomHOM (opmare. OOBIYHO HCHONB3YETCS IS

JeTajau3anuy npuanHbl oTkiIoHeHust coobmierus Order Cancel Request (F) nu
Order Cancel Replace.
[pumeuanue: npu 00pabOTKe TpPHKa3a HA CHATHE WM HM3MCHEHHE 3aABKH
BO3MOXKHBI CJICAYIOLINE CUTYAIH:
1. MFIX Trade cepBep Hames COOTBETCTBHE MEXKIY YKa3aHHBIM
B 3ampoce OrigClOrdID u OupkeBbIM HOMEPOM 3asBKH
OrderID (37), unu GupskeBoi HOMEp COOOILICH B 3ampoce.
3anpoc Ha CHITHE OTHPABISIETCS MO OHPIKEBOMY HOMEpY B
SAPO TOPrOBOH CHUCTEMBI, KOTOpPOE IPOU3BOAUT IOUCK
aKTUBHOM 3asiBKM C HOMEPOM, COBIIAJIAIOLINM C yKa3aHHBIM B
3alpoce Ha CHATHE WM M3MEHEHHE, ¥ KOTOPYIO Pa3perieHo
CHUMaTh JaHHOMy mojb3oBatento (SenderComplD). Ecmu
3asBKa He HalJieHa, TO BO3BpAIaeTcsl 0TKa3 ¢ KOAOM OIIMOKH
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)
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ITpumeyanue

u TekcroM trna (219) He naiineno 3asBok juis cHsitust. Henb3st
cHUMaTh: 0.

2. Ecnwu 3asBKa cHATa WIM UCIIOJHEHA, TO BO3BPAIAETCS CTPOKA
C yKa3zaHHMEM cTaTyca 3asBKH. 3JHaUCHHE CTaTyca 3asBKH B
otkase Ha 3ampocsl Order Cancel request mim Order Cancel
Replace request sBusieTcs OKOHYATENBHBIM H  MOXKET
HCTIONB30BaThCS KIMCHTCKUM HPHIOXKECHHEM 10 HOITYyYCHHUS
Execution Report ¢ ykasanuem cratyca 3asBku matched wmm
canceled.

3. Ha MFIX transactional cepepe He HaiimeHO OHpPHKEBOTO
HOMepa 3asBKM Ui ykasanaoro B 3ampoce OrigClOrdID.
3ampoc OTKIIOHSETCS ¢ yka3aHueM B mojie Text 58=can't find
order (Bcerza Ha aHTJIIMHACKOM SI3BIKE).

Ecnu 3ampockl Ha PErvCTPaLUI0 WM W3MEHEHHE / OTMEHY 3asiBKH
mpuxogiar ot omxHoro u Toro ke SenderComplD c¢ wmamsiMu
WHTEpBAJIAMH  BPEMEHH, TO WX  WCIONHEHHE  IMPOUCXOIUT
MOCTICIOBATEIbHO, W B CHHXPOHHOM pexunMe Ha ydactke ot FIX
cepBepa 10 sAapa TOproBod cucrtembl. llocienyromuil mnpukas He
OTIIPABISAETCS IO TEX IOp, IMOKa KOJAOM cepBepa He OyIeT MOIy4YeH U
00paboTaH OTBET Ha MpeABIAYIINI MpuKa3. Eciam peructparust HOBOH
WIM W3MEHEHHE 3asBKH ObUIO YCHEUIHBIM, TO NpPU 00paboTKe
MOCTIeTYIOMIETO TPUKa3a Ha ee CHATHE WM M3MEHEHHE C yKa3aHHeM
OrigClOrdID 6yner HaiifneH OupikeBoil HOMep 3asBKH H 00paboTKa
Mpou30iaeT 1o BapuaHty |. Eciam B perucTparyim HOBOHW WM 3aMeHe
3asiBKH Oy/IeT 0TKa3aHo, TO OMPIKEeBOTO HOMEpa HOBOH 3asiBKH HE OyieT
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ﬂOHyCTI/IMbIe SJHAYCHUSA

ITpumeyanue

n 0o0paboTKa TMOCJIEAYIOIEro INpHKa3a Ha CHITHE WIM 3aMEHy
HEeCYILECTBYIOIIEH 3asiBKU POU30IIET IO BapUAHTY 3.

60

TransactTime

UTCTimestamp

Bpewms pecucmpayuu 3anpoca Order Cancel Request 6 mopeosoii cucmeme.

ons 60 u 9412 hopmupyrom 3naueHue epemeru pecucmpayuy mpaH3aKyu 60
6x00HoU ouepeou siopa TKC. Ha nuxax akmueHoCmu polHKa 8pems 0XHCUOAHUS
6 ouepedu modxicem npegviuiams 10 MUIIUCEKYHO.

9412

OrigTime

int

Muxkpocexynovt epemenu peeucmpayuu 3anpoca Order Cancel Request &
mopeogou cucmeme. Imo 3HaueHue credyem 000a8ums 8 Kauecmee OpoOHOI
yacmu cexyHo 6 snavenuu nonsa TransactTime.

84

CxIQty

Qty

VYka3plBaeT Ha CHATBIA OOBEM 3asBKU JUIS CIy4as aBTOMATHYECKOTO CHSTHS
OCTaTka YaCTHYHO WCIIOJHEHHONW 3asBKH MpPH OTKa3e €€ W3MCHHTh H
BritogeHHoM (utare CancelOrigOnReject. D10 mosie MO3BOJISET y3HATH 00BEM
CHAMAaEMOI 3asIBKH 10 MOTYYCHHUSI COOOIIEHHH O CIeNKax.

5979

RequestTime

UTCTimestamp

IMone mpucytctByer B coobmienusix Execution Report, Order Mass Cancel
Report i Order Cancel Reject st 0TBETOB Ha BXOMASIINE COOOIICHUS THIIA
35=D, G, F, q. CozaepxuT 3HaYeHHE BPEMEHH IOJYyUYEHHUS BXOJSIIETO
cooOlleHnst 10 JIOKaJbHBIM 4acaM cepBepa FIX gateway B Qopmare
YYYYMMDD-HH:MM:SS.sssssssss.

5800

FIFOViolationReaSon

int

0 — 6b1600 npukaza uz ouepeou
FIFO no meonpedenennoil
npuiune

1 — 6w1600 npukasa u3 ouepedu
FIFO u3-3a oscudanus
omeema Ha npeovloywuil
npuKas.

VYkazaHue Ha BBIBOJ] TOPrOBOTO TpHKa3a u3 odepeau FIFO. [IpuMeHnMOo TOIBKO
st cepsuca FIFO MFIX TRADE.

IMpumeuanne: ecim 3ampocsr New Order Single (D) mwm Order Cancel/ Replace
Request (G) wmu Order Cancel Request (F) mpuxomsiT 0T OZHOTO W TOTO e
SenderCompID B KOpOTKHIi TPOMEKXYTOK BPEMEHH,

TO BX 00pabOTKa MPOM3BOJUTCS CHUHXPOHHO Ha ydactke FIX cepBep — sapo
TOPrOBOHM CHCTEMBI: OCIESAYIOIMH 3alPOC HE MOXKET OBITh OTIPABJIEH MOKa He
OyIeT IOJy4eH OTBET Ha IpelecTByomuii 3anpoc. Ilocie nomryyeHus oTpeTa
kox FIFO MFIX TRADE BcraBut BbIBeneHHBIH n3 ouepeau FIFO mpukas B
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ﬂOHyCTI/IMbIe SJHAYCHUSA Hpnmeqaﬂne

)
=
=
=
=
<
=

o4epenb OTIPABKY, a B OTBETE Ha 3aIeP KaHHbIH MPHKa3 OyaeT 106aBIeHO moje
5800=1.

<I'pymma «Trailer»> o

5.2.,5 Trade Capture Report (AE)

Cooomenune Trade Capture Report (AE) cepsuca MFIX Trade mpemocraBisier HHPOPMAIIMIO O 3aKIIOYCHUHU MPEIBAPUTEIIBHON CHCIKH C
poBaiiIepOM JIMKBUAHOCTH Ha GpoH10BOM phike. Coobmienus Trade Capture Report oTiipaBJisiFoTcsi aBTOMATHYECKH U HEe TPEOYIOT MPEIBAPUTEIHLHOTO
3arpoca coobmenrem Trade Capture Report Request.

[Tpu mosy4eHnn 3TOro COOOIICHNS TPOBaiIep JIUKBUIHOCTH MOXKET OTIIPAaBUTH B 0TBeT coobienue Trade Capture Report Ack (AR), B koTopom
MOJTBEPIAUTD CACIKY WM OTKA3aThCs OT 3aKIFOUEHUS CIeNKH. ECH B TeUeHHe YCTaHOBICHHOTO B TOPrOBOM CUCTEME BPEMEHH OXKHUIaHUS COOOIIeHNe
Trade Capture Report Ack (AR) He Oyaer mony4eHo, TO peBapUTeIbHAS CIeNKa OyIeT aBTOMATHYECKU OTKIOHCHA.

IMosst coobmienust Trade Capture Report (AE) onucanst B Tabnuiie 28.

Taomuma 28

2]
=
E JdonycTumble 3HAYEHUS IIpumeuyanue
3
=
<Standard Message Header> (0] Tum coobmenus = '‘AE'
571 TradeReportID (0] String VuukanbHbiil uaenTudukarop coobmenus Trade Capture Report (AE).
150 ExecType O* char ' (TlpemBapurensas = Tun wmcmommerus (Execution), mHbOpMAMsS 0 KOTOPOM BKIFOYEHA B 3TO
Crhenka) COOOILIEHHUE.
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17

55

32

31

54

37

11

336

625

ExeclD

Symbol

LastQty

LastPx

Side

OrderID

ClOrdID

Account

TradingSessionID

=> TradingSessionSublD

0k

H

0*

H

String

String

Qty

Price

char

String

String

String

String

String

'1' (TTokymnka)

2" (ITIponaxa)

‘OPEN’- mepnos oTKpbITHS
‘S’ — mepuoj ayKimuoHa
OTKPBITHS

YHUKaIbHBIH UACHTH()HUKATOP CIEIKH.

Tukep, wuaeHTUGHUKATOD (PUHAHCOBOTO HWHCTpyMeHTa. B  KadecTBe
naeHTuuKaropa (HUHAHCOBOTO HHCTPYMEHTA, 10 KOTOPOMY 3aKIIFoueHa
caenka, ucnoan3yercst SECCODE™.

O0BeM cIenkd, BRIPaKCHHBIHA B JIOTAX.

IleHa cnmesnku, 3a €IUHUILYy MHCTPYMEHTa, B BAJIIOTE HHCTPYMEHTA HIIU B
NpOLIEHTaX OT HOMHUHana (At  (UHAHCOBBIX  HHCTPYMEHTOB  C
(hPUKCHPOBAHHBIM JOXOIOM).

HanpaBneHHe 3aj4BKH, HA OCHOBAaHHNHA KOTOpOfI 3aKJII0OUYCHa CACIIKA.

VYHUKaNbHBI HMICHTH()UKATOP KOTHPOBKH, IPUCBOEHHOW B ToOpropoi
Cucteme MOEX, Ha 0CHOBaHHH KOTOPOU 3aK/II0OYCHA CHCIKA.

YHUKaTBHBIN TONB30BAaTENCKUI UICHTU(UKATOP 3asBKH, YCTAHOBIICHHBIH
TOPrylOIEd OpraHM3allMed WIM HUHBECTOPOM, HHTEPEChl KOTOPOIO
IpeACTaBIsIeT HocpeAHnyeckas opraHuzanus. ColepXKHUT 3HaueHHE MO
BROKERREF Ta6muust oprepos Toprosoii Cucrembr MOEX.

IMpumeuanune: ClOrdID wmoxker ObITh HEYHHKAJIBHBIM WM COJEPKATH
snayenne ‘N/A’, HampuMep, €CIIM MOJb30BaTEh CO3/AN 3asBKYy HE uepes
npmnoxxenne MFIX Transactional.

Topro.elii CUET, B CUET KOTOPOI'O 3aKJIFOUEHA JTaHHAs CHEIIKA.

Wnentnduxarop TOprooit ceccun. B xauecTBe uaeHTH(UKATOPA TOPTOBOH
ceccuu ucmoib3yetcs peskum topros (SECBOARD).

I[Tepro TOProBoii ceccuu
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‘NORM’ — HOpMaITBEHBIIH
MIEPHOJI TOPTOB

‘CLOS’ — mepuox
3aKpBITUS

‘CA’ - ayKIIMOH 3aKpBITHS
‘I’ - mUCKpeTHBIN ayKIMOH
‘D’ - ayKIIMOH KpYIHBIX
MIAKETOB (TOJIBKO /IS
(hOHIOBOTO PHIHKA)

‘E° - Toprm TmO 1eHe
AyKIMOHA 3aKPbITHS

<Standard Message Trailer> O

5.3 Cooomenne Trade Capture Report Ack (AR)

Coobmienne Trade Capture Report Ack MoxkeT ObITH OTIPABICHO MPOBAKHICPOM JIMKBUAHOCTH [UISl TOATBEPIKACHHS MM OTKa3a B IOATBEPIKACHUN
MIPEIBAPUTENILHOM CIIENKH 10 €ro KOTUPOBKE.

Ecnu B TeyeHHe yCTaHOBJIEHHOTO B TOPrOBO# cucTeMe BpeMeHu oxkumanus coobOmienue Trade Capture Report Ack (AR) He OymeT monydeHo, TO
MpeiBapuTeNibHas CAeNKa OyaeT aBTOMAaTHYECKH OTKJIOHEHA.

B ciygae mo6oit ommOku ipu oopadotke Trade Capture Report Ack npoaiizepy TUKBUIHOCTH HampasisieTcs: coodmenne Tuna 35=] Business
Message reject.

B citydae ycnenHoro UCTOTHEHUS TPaH3aKI[MK CTOPOHBI CACIKHU TMOIy4datoT coolmieHus Tumna Execution Report ¢ pesynbraTtoM onepaiuu.
Tabawna 29
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HOHyCTI/IMLIe SHAYCHUA HpnMeanne

)
=
>
=
=
]
=

<I'pymma «Header»> O ‘ Tun coobmenus = 'AE'
571 | TradeReportID Y String Unique identifier for the Trade Capture Report (AE)
CocraBHoe mosie. COCTOUT U3 IBYX YacTe, pa3IeéHHBIX CHMBOJIOM ‘| .

1. Howmep crenku

2. Cropona: 1 —Buy, 2 - Sell
939  TrdRptStatus Y int '0' - Accepted

'1' - Rejected

<I'pymma «Trailer»> (0]

6. CepBuc MFIX Trade Capture

Cepsuc MFIX Trade Capture ucrions3yercst st mosrydenus: orderoB Trade Capture Report (AE) mo Bcem crienikam, KOTOpbIE BUIUT JaHHBIH
nosas3oBarenb (USERID) Toprosoii Cuctemsr MOEX. B 3aBUCHMMOCTH OT MpaB JOCTYTIA MOJIb30BATENs, MTOIy4aeMble CICIKM MOT'YT BKJIIOUATh CACIKU
BCeil pUPMBI WK CIIENIKH HEKOTOPOTo Habopa Tpeiaepos. [IpaBa nocrymna ycraHaBimmBatoTcst aqrmMuHucTparopamu Toprosoit Cucremsr MOEX.

Jlns ucnonp3oBanus cepuca MFIX Trade Capture HeoOxoauMo ycTaHOBUTH FIX-ceccrio Ha COOTBETCTBYIOIIME aapec W MOPT ¢
cootBercTBytomum TargetComplD. Tlocne 3Toro cepBep cpasy ke HadHeT mochbutath coobmierus Trade Capture Report (AE) mo Bcem BHIUMBIM
CZIEJIKaM C MUHUMAJIBHOM 3a/1€PKKOM.

3aMeuaHue: B HOBOM BEPCHUHU CEPBUCOB KIIMEHTY HET HEOOXOIMMOCTH MocklIaTh coodmenue Trade Capture Report Request.
6.1Co001eHns OT cepBepa K KJIUEHTY

6.1.1 Trading Session Status (h)

Coobmenune Trading Session Status (h) mpemocraBnsier HHGOPMAILUIO O cTaTyce NOAKIIOUCHHUS K KOHKpeTHOMY peiHKy MOEX 1 otnpasisiercs
FIX xknuenty 6e3 3ampoca (unsolicited) B cienyromux ciryqasx:
o Coenunenne FIX cepepa ¢ Toprosoii cucremoit MOEX ycranoBieHo
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Coenunenue FIX cepsepa ¢ Toprosoii cuctemoit MOEX 3aBepiiieHo KOppEeKTHO
Coenunenne FIX cepepa ¢ Toprosoii cucremoit MOEX 3aBepiiieHO HEKOPPEKTHO
[ToBTopHoe coenunenue FIX cepBepa ¢ Toprosoii cuctemoit MOEX
o Toprosas cuctema MOEX niepe3anyiiena/Bo300HOBIIEHA.
[Tpumeuanue: HeT He0OXoUMOCTH 0kHIaTh coobmenus 340=101 mpu nonyderun ycnenrHoro coobmenus Logon. Coobmenwns Trading session
Status UCTIONB3YIOTCS TOJIBKO TIPU HETATUBHBIX CIICHAPHUSX:
* Jlonmyuenue coobmenus 340=103 o3nayaer, yTo BBl He Oyzaere moixydars Execution Reports 10 Tex mop, moka He mpuaeT
coobmenue 340=101
= Bce npukassl Ha MOCTaHOBKY/OTMEHY/M3MEHEHUS 3asiBKU OYIyT OTBEPTHYTHI B IIPOMEKYTKE BPEMEHH MEXAY MOTy4YCHHEM
coobmenust 340=103 u coobmenus 340=101
[Toryaenune coobmenus 340=101 mocne coobmenus 340=103 o3Hagaer, uro paborocnocodbHocTh FIX cepBepa BoccTaHOBICHA.
Mosst coobmenust Trading Session Status (h) onucansr B Tadmuie 30.

O O O

Ta6numa 30

(=2
S JdonmycTumble 3HAYEHHUS IIpumeuyanue

)
=
>
=
=
<

=

<I'pymmna «Header»> (0] ‘ Tumn coobmenus = 'h'
336 | TradingSessionlD (0] String Wnentudukarop Topropoii ceccun. [Tone conepXxut naeHTH(UKaTOp phIHKA.
325  UnsolicitedIndicator H Boolean Y' (Hda) WuaukaTop, KOTOPBIN IIOKA3bIBACT, OTIPABISETCS M 3TO COOOLICHHE II0
3anpocy/moanucke (B otBet Ha Trading Session Status Request (g)) nim Her.
340 | TradSesStatus (0] int ‘100’ (Topzosasa cucmema CraTyc TOpProBod ceccuu. Hcmomp3dyercs I HpefoOCTaBIEHHs cTaTyca
nepezanywena/s0306H061eHa) MOJKIIIOYEHHsT K KOHKpeTHOMY pbhiHKy MOEX.
‘101’  (Coeounenue ¢ MOEX
YCMaHosneno)

‘102’  (Coeounenue ¢ MOEX
3a6EPUEHO KOPPEKMHO)

‘103’  (Coeounenue ¢ MOEX
3asepuieno Hexkoppekmuo) ‘104’

(Iloemoproe  coedunenue ¢
MOEX)
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ﬂOHyCTI/IMLIe SHAYCHUA HpnMeanne

)
=
=
=
=
<
s

58 Text H String TekcroBasi cTpoka B CBOOOAHOM Gopmare. MOXKET HCIOJIb30BATHCS IS
KOMMEHTapHUEB, IOMOIHATEIbHON HH(POPMAIHHY, KaCAIOLIEHCs MOAKIIOUECHHS K
KOHKpeTHoMY peIHKY MOEX.

<I'pynna «Trailer»> (0]

6.1.2 Trade Capture Report (AE)

CoooOmenne Trade Capture Report (AE) mpemocraBiser mHpopmarmio o caenake. CoobGmienusi Trade Capture Report ortmpasisiroTcs
ABTOMATHUYECKH M He TPeOYIOT MpeiBapUTeNIbHOro 3amnpoca cooduienuem Trade Capture Report Request.

B pexume TOproB ¢ mpoBaiiiepaMy BHEIIHEH TUKBUAHOCTH CEPBUC ITYOJIMKYET TOIBKO MOITBEPKICHHBIE CICIKH.

[Monst coobmenus Trade Capture Report (AE) onucanst B Tabnuie 31.

Tabmumna 31
@ 0 J1o P
<Standard Message Header> (0] Tumn coobmenust = '‘AE'
571 TradeReportID O | String YHukanbHbli nnentudukarop coodbuienus Trade Capture Report (AE).
828 TrdType O* | String '0' (O6BIYHAS cHETIKA) Tun cuenku.

‘2’ (Coenxa PEIIO c [JK)
‘22’ (Aopecnas coenxa);
‘53’ (Coenxa PEIIO),;

‘101’ (Komnencayuonuwiii)
‘102° (Texnuueckas coenxa
no  8038pamy  AKmueos
PEIIO c [JK),
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‘F’ (Ilepesoo)

829

TrdSubType

y*

int

‘1’ (l-as yacTh CHEIKHU
PEIIO);

‘2’ (2-a1 YacTh CHEIKHU
PEIIO);

‘3’ (PacuerHast caenka IO
nacTpymenty CBOII);

‘4> (PacuerHas ciaenka IO
WHCTPYMEHTY OWBaJIOTHAS
KOp3WHA);

‘5’ (Cpmenka mo ormepamuu
PETIIO ¢ LIK);

‘6> (IlepBas 4acTh CHCIKH
o onepauuu PEITO ¢ I1K);
‘7’ (Btopas yacTh caenku
o onepauuu PEITO ¢ I1K);
‘8’ (AmpecHas chenmka IIo
omnreparmu PEIIO c LIK);

‘9’ (IlepBast yacTh agpecHON
caenku no onepauuu PEITO
¢ LIK);

‘10’ (BTtopast 4acTh CAEIKHU
o onepanuu PEIIO ¢ [IK).

Wnentndukarop, yro4HSIOMNI THIT CIIEIIKH.

818

SecondaryTradeReportID

String

Howmep crnenku PEIIO.

150

ExecType

0*

char

'F' (Cnenxa)

Tun ucnonuenus (Execution), uHbOpMamUs O KOTOPOM BKIIFOYEHA B 3TO
coobuieHue.

17

ExeclD

0*

String

YHUKaJIbHBIA UACHTH(DHUKATOP CICIKH.

570

PreviouslyReported

Boolean

'‘N'  (otuer HE  OBLIT
MpeA0CTaBIICH BTOpO1

CTOPOHE CIIEIIKH)

WNunukarop, HHGOPMHUPYIOLIKIT 0 TOM, OB JIU yKE paHbIe OTIPABIEH OTYET O
JIaHHOM CJIeJIKE BTOPOU CTOPOHE.

<I'pymma «Instrument»>

Tukep, wuaeHTH(UKATOp (QUHAHCOBOrO HMHCTpyMEHTa. B
nieHTnpuKaropa (UHAHCOBOTO HMHCTPYMEHTA, IO KOTOPOMY 3aKIIOYEeHA
caenka, ucnoan3yercss SECCODE*.

Ka4ye€CTBEC
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<I'pymma Financing Details > H JononuuTtensHas HHGOPMAIIHS O CICIIKE.

<I'pymma «Yield Data»> H J10X0THOCTB IIEHHOH Oymarm.

711 | NoUnderlyings H | NumiInGroup KonmuectBo anementos B rpynne <Underlying Instrument>

<I'pynmna Underlying Instrument> H JomomHuTenpHAS HHPOPMAIHI 0 PHHAHCOBOM HWHCTPYMEHTE.

32 LastQty O | Qty OOBbeM ClIeNKH, BBIPAKCHHBI B JIOTaX.

31 LastPx O | Price Ilena cpenku, 3a eAWHHIly MHCTPYMEHTAa, B BaJIOTE WHCTPYMEHTa WIH B
MPOIEHTaX OT HOMUHAJA (17151 GHHAHCOBBIX HHCTPYMEHTOB ¢ (PUKCHPOBAHHBIM
JIOXOJIOM).

1056 CalculatedCcyLastQty H Amt KommdecTBo B caenke, BRIpaXCHHOE B CAUHAIAX [IEHHBIX Oymar. Beraucnsercs
Kak npousBenenne LastQty (32) * LotSize (koaud4ecTBO eANHUI] HHCTPYMEHTA
B OJIHOM JIOTE)

75 TradeDate O LocalMktDate Hara 3axmouenus caenku B [ TTTMM/IJL dopmare. Eciiu gata He onpenerneHa,
JIATOM 3aKITFOUCHHMS CHCIKH CUUTACTCS TEKYIas Jata Mo MECTHOMY BPEMEHH,
r/Ie IPOXOIIIA TOPTH.

60 TransactTime (0] UTCTimestamp Bpems 3axitroueHHs CHCTKHA C TOYHOCTBIO JO IIENBIX CEKYHI (eCiIH OT4eT
OTHOCHTCS K aJIPECHBIM PEKHMaM TOPTOB 31€Ch MOKET OBITH IMPEICTABICHA
TOJIBKO JaTa).

851 LastLiquiditylnd H | int 'l (0obasrsiem Oror (uar mokaspIBaeT, 3aKII0UeHa Jik celka mo naccusuou (adding liquidity)

JIUKBUOHOCTID) win mo arpeccuBHoi (taking liquidity) sasBke. IIpUMEHHMO TOJBKO JUIs
COOOIIEHH I O CIeNKax.
'2” (3abupaem
JUKBUOHOCTB)
6636 StipulationValue H | char Y’ ([a) Huouxamop Y’ ykasvlgaem, umo cOeiKa 3aKi04eHd HA OCHO8anuu aticoepe-
‘N’ (Hem) 3A56KU C NONOJIHEHUEM ee BUOUMOU YACmU
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63

64
5459
552
54

37

SettIType

SettlDate
OptionSettlType
NoSides

=> Side

=> OrderID

H

oo =

an)

String

LocalMktDate
String
NumInGroup
char

String

'l' (HamumassIi pacder);

2’ (Pacuer Ha ciemyromuit
JCHb TIIOCIE 3aKIIOYCHUS
CIEIIKH) (TOIBKO ibie
BAJIIOTHOTO PHIHKA);

‘3’ (Pacuér Ha BTOpOM NEHB
NOCJIe 3aKII0UEHHS CAENKH);
‘4’ (Pacyer Ha TpeTHH IECHb
IOCJIC 3aKITFOYCHUS CHIENKN);
‘5’ (Pacuer Ha dYeTBEpTHIi
JCHb TIOCIE 3aKIIOYCHUS
CIICIIKH);

‘6’ (Bynymas maTa
pacuéToB);

‘Dx’ (Cpox moramieHus,
BBIP@KCHHBIH KOJINYECTBOM
et (x));

‘Wx* (Cpok morareHus,
BBIPAKECHHBIH KOJINYECTBOM
HeAewb (X));

‘Mx’> (Cpok moramieHus,
BBIPAKECHHBIH KOJIMYECTBOM
MecsIeB (X));

‘YX* (Cpox morameHus,
BBIP@KCHHBIN KOJIMYECTBOM
et (x));

1" (TToxyrka)
2" (IIpomasa)

[TmaTexHBIA TIEpHOJ (TIEPHO]] PACIETOB)

Jara pacueros 1o caenke, BepaxkernHas B [TTTMMJ/] popmate
Kox pacueror TC MOEX
KonruecTBo a1eMenToB B rpymne Sides.

HanpaBneHHe 3a4BKHW, HA OCHOBAHHUU KOTOpOﬁ 3aKJIIOYCHA CICIIKA.

VHUKaIBHBIN WIEHTU(QUKATOP 3asBKH, NpHCcBOeHHO B Toprosoii Cucteme

MOEX, Ha 0CHOBaHUHM KOTOPOH 3aKJIIOYEHA CJIeJIKa.
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11 => ClOrdID H | String VHUKaTBHBIN TOJIB30BATEILCKAN HICHTH)UKATOP 3asBKH, YCTAHOBIICHHBIM
TOPryIOIIEH  OpraHu3aluedl WIM HMHBECTOPOM, HHTEPECHl  KOTOPOTO
IPECTaBIsIeT NOocpeqHuUeckas opranm3anus. ComepKUT 3HAYCHHE MO
BROKERREF Ta6muusr oprepos Toprosoii Cuctemser MOEX.
Ipumedanune: ClOrdID mMoxeT ObITh HCYHHKATIBHBIM HITH COJCPIKATh 3HAUCHHE
‘N/A’, HampuMep, €ClTi MOJIb30BaTeb CO3/al 3asBKy HE 4Yepe3 MPHIOKCHHE
MFIX Transactional.
526 => SecondaryClOrdID H | String Conepxut 3nauenne nosnss EXTREF ta6mumsr opaepos Toprosoit CucteMsl
MOEX
=><I'pymma «Parties»> o* CTOpPOHBI C/IENKH.
Kak mpaBwuiio, rpyrina cOAepKUT HACHTHHUKATOP HUPMBI, OIB30BATEIS U KOJT
KJIMEHTa (ECII TPUMEHUM).
1 => Account H String ToproBelii cuer, B c4eT KOTOPOTO 3aKII0UCHA JaHHAS CICIKA.
336 => TradingSessionID O* | String Wnentudukarop ToproBoil ceccuu. B kadecTBe nmaeHTH(UKATOpPa TOProOBOM
ceccun uctonb3yercs pexxuM Topros (SECBOARD).
625 =>TradingSessionSublD O* | String ‘OPEN’- mepuon otkpeitus | Ileproa TOproBoii ceccuu, KOorja ObuTa pa3MelleHa 3asBKa.
‘S’ — — mepuoa ayKIoHa
OTKPBITHS
‘N’ — HOpMaJIBHBIH IEpHO
TOProB
‘CLOS’ — mepuox
3aKPBITHS
‘L’ - ayKIIMOH 3aKpBITHS
‘I’ - TuCKpeTHBIN ayKIINOH
‘D’ - ayKIIMOH KPYIHBIX
MaKeTOB (TOJBKO IS
(HhoHITOBOTO PHIHKA)
‘E‘ - Topru mo nexe
AYKIMOHA 3aKPBITHS
‘IPO’ - HNEPBUYHOE
pasmerieHue
=><I'pymmna «Commission Data»> H CyMmMapHas KOMHCCHS 110 CAEIIKE.
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381 =>GrossTradeAmt H | Amt O0ObeM CIeNTKH, BBIPAXKEHHbIH B pyOIIsX.
159 =>AccruedInterestAmt H | Amt HakoruteHHBIM KYNOHHBIH J0XOJ Ui KOHBEPTUPYEMBIX OOJIMraluil WiH
(DMHAHCOBBIX HHCTPYMEHTOB C (DUKCHPOBAHHBIM JOXOAOM (TOJBKO ISt
(hOHIOBOTO PHIHKA).
119 =>SettICurrAmt H Amt OO0BeM ceNKH 10 HOMUHATY, BBIPAXKEHHBIH B BaJIOTE HOMHHANA (TOJIBKO IS
(hOHIIOBOTO PHIHKA).
920 =>EndAccruedInterestAmt H | Amt HakomuieHHBI KYNMOHHBIH JOXOX HAa JaTy BBIKYIAa OIS KOHBEPTHPYEMBIX
oOnuranuii Wi (QUHAHCOBBIX HMHCTPYMEHTOB C (DHKCHPOBAHHBIM JOXOIOM
(ToMBKO 17151 POHITOBOTO PHIHKA).
921 =>StartCash H | Amt CymMMa MpHBICUYCHHBIX JIEHEKHBIX cpeactB mo caenke PEIIO Ha Tekymryro
Jaty.
922 =>EndCash H | Amt Cymma BosBpara PETIO.
136 =>NoMuiscFees H | NumInGroup Komaectso snemenToB B rpymme MiscFees.
137 =>=>MiscFeeAmt Y | Amt 3HaveHre KoMHCCHH 1o caenke. [one obs3aTenpHoe, ecii NoMiscFees (136)>
0.
139 =>=>MiscFeeType v o|int '4' (Komuccust Oupxu) Tun koMuccun o crenke. [lone o6s3arensHoe, eciu NoMiscFees (136)> 0.
98" (Komuccusa 3a kiupune)
99" (Komuccus 3a mex.
docmyn)
162 =>SettlInstID H | String Hoenmugurxamop omuema Ha ucnonnenue
640 Price2 H | Price Lena emopoit wacmu PEIIO na oamy ucnoanenusi (moivko 01 (poHO06020
DUIHKQ).
44 Price H | Price Llena 3a eounuyy uncmpymenma
423 PriceType H |int Tun yenvl
5155 InstitutionID H | String Hoenmugpuxamop pacuemmnot opeanuzayuu
5202 TradeThruTime H char ‘C’ (Basasxa 6 aykyuon | Tun cobvimusa akmusayuu 3aa6Ku (MOabKO OJis 3as6KU 8 AYKYUOH 3aKpbImMsL)
3aKpbIms)
5440 ClearingStatus H | String Cocmosinue KIUpUH208blX pacuyemos no coeike (moavko 0is OHO08020
PUIHKA).
5934 ClearingRefNo H | String Vuukanenwiti  udenmugpuxamop, npuceaueaemviii KIUPUH2080U CUCTIEMOU
(MoabKo 07151 hOHO0B020 PLIHKA).
6029 CurrencyCode H | String Koo saniomel, 6 xomopoit mopayemcs L{B
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7693 ClientAcclD H | String Hoenmugpuxamop pacuemnozo cuema ¢ HKI[

9580 ParentIlD H String Hoenmugurxayuonnwvrii Homep sumpunnou coeaxu 8 Topeosou Cucmeme 05
coenok PEIIO u éantomnvix SWAP coenox.

9938 ClearingHandlingType H | String Tun knupunea (Mmoavko 0ast POHO0B020 PLIHKA).

10003 | OperationType H |int Tun onepayuu (moavko 0151 hoHO08020 PLIHKA).

10104 | Pricel H | Price Lena nepsou wacmu PEIIO uma damy ucnoaneHuss (moivko 0asi poH008020
DOIHKQ).

10105 | CurrentRepoValue H | Amt Cymma PEIIO na mexywyro damy (moivko 0ist pOHO08020 PbIHKA).

10106 | CurrentRepoBackValue H | Amt Cymma PEIIO na 0amy ucnonnenus (moavko 0711 poHO08020 PbIHKA).

10110 | TradeBalance H | Qty Obvem HeucnonHeHHoU yacmu 3as6Ku, 6 J0max (Mmonvko 0ns GoHnooeo2o
DYIHKG).

10111 | TotalAmount H | Amt Obwas cymma K UCNOJHEeHUIO, 8 OEHENCHOM BbIPANCEHUU

10117 | LastCouponPaymentValue H | Amt Obvem KynoHHOU 8biniamsl (MoabKo 0Jisk POHO0B020 PLIHKA).

10118 | LastCouponPaymentDate H | LocalMktDate Jama nocneoneu KynoHHou evinaamul (MoIbKO 0151 POHO0B020 PHIHKA).

10119 | LastPrincipalPaymentValue | H | Amt Boinnamel no ocrnosnomy donzy (monvko 0ns hoH008020 pbiHKa).

10120 | LastPrincipalPaymentDate H | LocalMktDate Jama nocneoneil viniamei no 0CHosHOMY 0orey. [lama co OHs NOCAEOHUX
mopeos no bymazam, eéxoosimyum 6 obecneuenue coenxku PEIIO (moavko Ons
@0oH006020 pviHKa).

10121 | ExpectedDiscount H | Price Odrcuoaemasn senutuna OUCKOHMA NOCTE GbINIAMbL KOMNEHCAYUOHHO20 83HOCA
(mosbko 05t hoHA08020 PLIHKA).

10122 | ExpectedQty H | Qty Ovicudaemoe KOIUYECME0 IOMOE NOC/LE BbINJIAMbL KOMINEHCAYUOHHO20 63HOCA
(monvbKo 0151 PoHO0B020 PHIHKQ).

10123 | ExpectedRepoValue H | Amt Ooicudaemas cymma PEIIO na mexkywylo Oamy nocie  6biniamol
KOMNEHCAYUOHHO20 83HOCA (MOILKO 015l YOHO0B020 PLIHKA).

10124 | ExpectedRepoBackValue H | Amt Oocuoaeman cymma PEIIO ma oamy ucnonmenuss nocie Gulnjiambl
KOMNEHCAYUOHHO20 83HOCA (MOAbKO 071 (POHO0B020 PLIHKA).

10125 | ExpectedReturnValue H | Amt Oorcudaemasn cymma e6o3gpama PEIIO nocne eviniamvl KOMHEHCAYUOHHO20
83HOCA (MONILKO 07151 POHO0B020 PHIHKA).

10126 | PreciseBalance H | Qty Konuuecmeo yennvix 6ymae K ucnonnenuro no coeixe (moavko 0isi (poH006020

PYIHKQ).
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10529 | TradeSessionDate H | LocalMktDate Jlata TOproBoii ceccuu, B KOTOpOW ObLIa 3aperdcTpUpOBAaHA 3asBKa HWIIH
3akaroueHa caenka. Jus JCBJI B 9ToM moJie JOJKHA OBITH AaTa Oaukamiiei
0OBIYHOH TOPTOBOIT ceccuu

18183 | OrderDate H LocalMktDate KanenngapHas nata periucTpanuu 3assBKU

<Standard Message Trailer> (0]

7. Cepsuc MFIX Drop Copy
7.1 Execution Report (8)

Cooo6menue Execution Report (8) ucronbzyercst 1ist nepenadn nHbopmanuu pupme 000 BCex 3asiBKax M CICIKaX B COOTBETCTBHH C ITPaBaMu
nons3oBarens (USERID), ucnonszyemoro miist moaxinroueHus. OOBIMHO JJAHHBIN CEPBUC MCIIONB3YETCs U Bcel (GUpMBI, 9TO TpeOyeT MOIKITIOYCHHUS
MOJIb30BaTEIeM, HMMEIOIIMM TIpaBa Joctyna Ympasistomero ¢upmsel B Toprosoit Cucreme MOEX. Jlns cnenualbHBIX MPUMEHEHHH IIpaBa
MOJTb30BATENSI MOTYT OBITh OTPAaHHUYEHBI TPYIIION TPEHIEPOB.

3aMmeuaHue:

° BbIxoaHOHU Tpadduk cepsuca MFIX Drop Copy orpanuyeH Asis peA0TBPAIlEHUs TEPETPY3KH CETEBBIX KaHATIOB OOJIBIITUM KOJIMYECTBOM
coobmienuii. He cnexyeT oxunaTh cBepXMalioi 3aJep>KKHU B IOCTaBKE COOOIICHMI OT IaHHOTO CepBHca. B HOpManbHBIX YCIOBHUSAX 3a/IepiKKa
cocrapisieT MmeHee 100 MUITHCEKYH/I.

L4 DrOp COpy HEC JOCTABJIACT OTUCTHI AJIs1 OTMCHHBIX COO6IJ.ICHPII>1 KOTOPBIC HEC MCHAIOT CIIMCOK 3asABOK B paMKax obOmacTu BUIHUMOCTH

[Tons coobmenus: Execution Report (8) onricansr B Tabnuie 32.
Tabnwuma 32
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<I'pynma «Header»>

JomycTumele

3HaAaYCHUSA

IIpumeyanue

Tun cooOmenus = '8'

37

OrderID

e} Haauune

String

Wnentndukarop 3asBku, npucBauBaemblii Toprosoii Cucremoit MOEX. YHukanen Bo
BCell HCTOPHHM PHIHKA.

526

SecondaryClOrdID

String

TTone 3amonnsercs 3Hadenumem moiast EXTREF w3 Tabmun MOEX u coBmamaer co
3HAYCHHUEM, YKa3aHHBIM IIPH TOCTAHOBKE 3asBKH.

11

ClordID

String

VuukaneHell (B Teuenwme nHA Uit manHoro SenderComplD) monb3oBaTeNbCKHi
UACHTU(QHUKATOp 3asBKH, (moyie 3amonHsercs 3HaueHweM noist EXTREF w3 tabmurm
MOEX u coBmamaer co 3HAa4YCHHEM, YKa3aHHBIM IIPHU TIOCTAHOBKE 3asBKH) WIH
unentuukarop 3amnpoca Ha custie 3asku (Order Cancel Request (F)), ectu Execution
Report otmpasnisieTcs: B OTBET Ha HEro.

ITpumeuanue: ClOrdID mosxer GbITh HEYHHKANBHBIM HJIM cOnepkath 3HaucHHe ‘N/A’,
HATpUMEp, €CJIM TMOJIb30BaTelb CO3/lal 3asBKy He uepe3 mnpwiokenue MFIX
Transactional.

41

OrigClOrdID

String

[Tonp30BaTenbCKkuil MAESHTU(GUKATOP 3asBKH, HCIOJIB3YeTCS IIPH CHATHH 3aSBKH.
O0s13aTenbHOE, €CIH 3TO COOOIICHHE OTIPABIISETCS B OTBET HA 3alPOC O CHSITHH 3asBKU
ot nonp3oBares (Order Cancel Request (F)).

<I'pynna «Parties»>

Cropowsl 3asBku. ['pynma obs3arenbHast, ecin ExecType (150) He siBisieTcst OTHUM M3
(‘0’ (Pa3memenue), ‘6’ (PaccmarpuBaetcs caarue), ‘8’ (OTKIOHEHUE)).

Kak mnpaBuiio, Tpynma coAepKUT uaeHTHukarop GUPMbI M KOJA KiHeHTa (eciu
MIPUMEHHUM).

17

ExeclD

String

VHukanpHbI HIeHTH(UKATOP 0TYeTa 00 McmonHeHnu 3asiBku (Execution Report).
3ameuanue: IS CAEIOK 3HAYEHHE JAHHOTO Mol (opMHUpYeTCs CIEAYIOMUM 00pa3oM:
<MOEX ORDERNO?> | <B/S direction> | <Trade Time in HHMMSS format at Moscow
time>. [Ipu aTom <B/S direction> u <Trade Time in HHMMSS format at Moscow time>
COBIAJAIOT CO 3HAYECHUSIMH B €XKEJHEBHOM OTYETE IO cAenkaM, npucsuiaeMoM MOEX B
KOHIIE JTHS.

150

ExecType

char

'0' (Pa3mermenue)
'4' (Cusitue)
'S' (U3meneHo)

Tumn oTuera 00 UCTIOTHEHUH 3asBKH, KOTOPbIil ONMCHIBACT HA3HAUCHUE OTYETA.
Coo6menne Execution Report (8) o npensaputensHoii caenke (150=L) monygaet Toiapko
OTIPABHUTEIb 3asIBKH.
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)
=
=
=
=
<

s

JomycTumele
3HaAYeHUs

'
(PaccMatpuBaetcs
CHSTHE)

'8' (OTKII0HEHKE
HEKOPPEKTHOMI
3a5BKH)

'F' (Cnenka)

€L
(Ilpedsapumenvras
coenxa)

‘H’ (Ommena
npeogapumenbHou
coenki)

IIpumeyanue

OrnpaBuTesb KOTHPOBKH IPU 3aKIIOUCHHU IIPEJABAPUTENHHON CIENKH MOIydaeT
coobuienue Trade Capture Report (AE).

Coobmienust Execution Report (8) o6 ormene mpensapurensHoit caenku (150=H)
HOJIYYatoT 00€ ee CTOPOHBI.

Ilpi mOATBep)KACHUH TIPEIABAPUTENBHOM caenku coobmieHus Execution Report (8)
(150=F) nmonyuarot 06€e CTOPOHBI CEIKH.

39

OrdStatus

char

0
(HoBast/ AxTiBHAas1)
'1' (YacTnanO
HCIIOJTHEHA)

'2' (McnonHeHa)

'
(Otmenena/CHsita)
6’
(PaccmarpuBaercst
OTMEHA/CHATHUE)

'8' (OTkI0HEHA)
9’ (Oxumaet
HACTYIUICHUS
COOBITHS)

Texymuii cTaTyc 3asIBKH.
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L
E JomycTumele Ipumeuanue
= 3HaAYEHUs
=
636 WorkinglIndicator H Boolean ‘N’ (He aktuBHas) WunukaTop, KOTOpPBIM MOKa3bIBaeT, aKTUBHUPOBAHA JIM Ha JAaHHBIH MOMEHT 3asBKa.
‘Y’ (AxTuBHast) Hcnonb3yeTcs TONbKO [uist 3asBoK co ctatycoM '0' (HoBas/ AkTHBHAS), Y KOTOPBIX 33aHO
Bpems aktuBarmu B nosie EffectiveTime (168).
378 ExecRestatementReason  H int 97" (Ommena FOK | TlpuuuHa CHATHS 3asBKH, HCIIOJIL3YETCs, €CIIH 3asBKa ObUIa CHsITa TOProBoi CUCTEMOIA.
3A56KU, KOMOPAsl He
Modrcem Ovbimb
UcnonHena
HeMeONeHHO),
'98" (Ommena
3a56KU 8 KOHYe
mopeosoll ceccuu
UnU 306K,
KOmMOopas npugooum
K 3KII0OYEHUIO
Kpocc - coenku);
‘100’ (cusama no
COD (Cancel on
disconnect)
1 Account O* | String Toprosslii cueT, B cueT KOTOPOTo MOAAHA 3asBKA.
64 SettlDate H* LocalMktDate Jata pacuetoB, Beipakernas B [TTTMMJIJI ¢opmate (s (OHIOBOTO M BaJFOTHOTO
PBIHKOB).
<I'pynna «Instrument»> (0] Tukep, uaeHTUGHUKATOp (HUHAHCOBOIO HHCTPYyMEHTa. B KkadecTBe wuacHTHU(HUKATOPA
(uHaHCcOBOTO MHCTpYMeEHTa ucnonb3yercs SECCODE*.
54 Side O | char '1' ([Toxynka) Hampasnenue 3asBKH.
'2' (Ipoxaxa B cirydae caenku o cBOIl HHCTPYMEHTY (BaJIIOTHBIN PHIHOK), HAIPABJICHUE YKa3bIBACTCS
IO CIIOT CJIeJIKE ¢ OoJIee MO3HEH pacyeTHOM AaTou.
<I'pynna «Order Qty Data»> H O0beM 3asiBKH, BRIPAKCHHBIN B JIOTaX.
40 OrdType H  char '1" (PeIHOYHAS) TuIr 3asIBKH.
2" (JImmuTHAS)
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)
=
=
=
=
<

s

JomycTumele
3HaAYeHUs

‘W' (ITo
CpeIHEB3BEIIEHHOMN
meHe) (s
(hoHIOBOTO H
BaJIIOTHOTO
PBIHKOB)

IIpumeyanue

423

PriceType

int

'l' (B mpomieHTax OT
HOMUHaIA) (TOJBEKO
Ut POHIIOBOTO
pBIHKA)

'2' (3a enuHUILY
LEHHOU OyMmaru)

'9" (JloxoIHOCTB)
(TONBKO ISt
(hoHIOBOTO pPHIHKA)

Tun 1eHb! 3as1BKH.

44

Price

Price

I_[eHa 3adBKH, UCTIOJIB3YETCA I JIMMUATHOH 3a5BKH. 065[3aTeJ'H>HO, €CJIM 3a1aHO B 3asBKE.

59

TimelnForce

char

'0" (HeficTBuTeNBEHA
B TCUCHUH THS)

'3' (HemeaneHnHo
WA OTKJIOHUTB)

'4" (McrionmHUTH WK
OTKJIOHUTB)

'7" (TTo mene
3aKphITUs) (JUIs
(hoHIOBOTO pPHIHKA)
‘z’ (TOJIBKO
TTaCCUBHAas )

Bpems pelicTBus 3adBKH, ONpenenseT, Kak AONITO 3asBKa SBISETCA JEHCTBUTEIbHOM.
OTCcyTCTBHE 3TOr0 MOJISt HHTEPIIPETUPYETCS, KaK «JleHCTBUTENbHA B TEUEHHUE THS».
Ecnu 3asBKa ¢ IPU3HAKOM «TOJIBKO ITACCUBHAS MOXET MPUBECTH K 3aKIIFOUCHUIO CACIKH
NIPU PETHCTPALMH, TO 3asiBKa PETHCTPUPYETCS U HEMEJICHHO CHUMAaeTCst Oe3 C/IeNOoK.

18182

LiquidityType

Char

=F
E’ — komuposexa

Tun TMKBUIHOCTH: 3aBKA HIIM KOTUPOBKA (TOJIILKO (POHIOBBIH PHIHOK)
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)
=
=
=
=
<

=

JomycTumele
3HaAYeHUs

IIpumeyanue

OTKPBITHUS
‘S’ — nepuon
ayKIIMOHA
OTKPBITHUS
‘NORM’ —
HOPMaJIbHBIN
MIepHOJT TOPTOB
‘CLOS’ — mepuon
3aKpPBITUS

‘I’ — monvko
BHYMPEHHSIS
JUKBUOHOCTD
168 EffectiveTime H UTCTimestamp Bpems aktuBaimu 3asBKu (TOJIBKO JIst DOHIOBOTO PHIHKA).
528 OrderCapacity H | char P! HesirenpHOCTD (DUPMBI, pa3MecTrBIneH 3asBky. Kombunarms: OrderCapacity (528) = ‘P!
(Mpuanunman/Tnasa) — u OrderRestrictions (529) ='5' ucnonb3yeTcst At onpeaeneHus 3asBku MapkeT MelKkepa
WA CIIEIHAIIACTA IO [IEHHBIM OyMmaram (Uit ()OHIOBOTO PHIHKA).
529 OrderRestrictions H | MultipleValueString | '5' ([IeiictBoBaTh OrpannueHusi mo 3asBke. MoOXeT colepaTh Ha0Op OrpaHMYCHHI/MHCTPYKIHT,
Kak MapkeT- pasznenennsix npobemom. Kombunarus: OrderCapacity (528) = 'P' u OrderRestrictions
MeEHKep WU Kak (529) ='5' ucnonp3yetcd I onpeaeneHUs 3aiBKU MapkeT Melfkepa Uil CIelHaIncTa
CIICIHAITICT 10 0 eHHbIM OymaraM (171t POHIOBOTO PHIHKA).
[CHHBIM Oymaram)
32 LastQty Yy  Qty OOBbeM 3asBKH, BBIPDAXCHHBIM B JIOTaX, NPOAAHHBIM/KYIUICHHBIH B paMKax 3TOH
(mocienHel) caenky Mo naHHOH 3asaBke. [lone obs3arenpHoe, eciim ExecType (150) = 'F'
(Crenxa).
31 LastPx vy Price Iena sToit (TTociHeqHEH) CaeNKH TI0 NaHHO# 3asBke. [lose obs3aTensHOe, ecn ExecType
(150) = 'F' (Cnenka).
336 TradingSessionID O* | String WnentndukaTtop TOProBoil ceccud. B kauecTBe HIACHTU(UKATOPA TOPTOBOW CECCHH
ucnonszyercs pexkum Topros (SECBOARD).
625 TradingSessionSubIlD H | String ‘OPEN’- iepron Ilepuon ToproBoii ceccun, Koraa OblIa pa3MeIeHa 3asiBKa.
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)
=
=
=
=
<

=

JomycTumele
3HaAYeHUs

‘FCLOS’ —
(hUHATBHBIN TTEPUO
3aKPBITHS

‘CA’ - ayKIIMOH
3aKPBITHSA

‘I’ - muckpeTHBIH
AyKIUOH

‘D’ - aykuuoH
KPYIHBIX TAKETOB
(TONBKO IS
(hoHIOBOTO pPHIHKA)
‘E* - Topru no neHe
AyKIIMOHA 3aKPbITUS
‘IPO’ — nepBuuHOE

IIpumeyanue

pasMernieHue

151 LeavesQty O | Qty Heucnonuennast gacts 3asBku. Ecim OrdStatus (39) = ‘4°, ‘6” nim ‘8’ (T.e. 3asBKa Goiee
HE aKTHBHA WIH Oxupaaer cuarue), o LeavesQty = 0, unaue LeavesQty = OrderQty —
CumQty- PreMatchedCumQty.
B cityuae ciesiok 1o CBOII HHCTPYMEHTY (BaJIFOTHBIN PHIHOK) co croT mosem Symbol (55),
LeavesQty = “0”.

14 CumQty (0] Qty WcnonHeHHas yacTh 3asBku. Eciiu 3asBKa oxxumaer cusatue, T.e. OrdStatus (39) = ‘6, o
CumQty = 0.

18181 = PreMatchedCumQty H  Qty o0muii 00beM CHENOK, OXHMIAIOMIMX ITONTBEP)KACHUS IPOBAHIEpPOM JIMKBUIAHOCTH
(TOJIBKO (hOHTOBBII PHIHOK)

6 AvgPx o Price CpenHeB3BelleHHas LIeHa celok 1o 3asBke. Beerna ‘0’ nns MOEX.

60 TransactTime Y* | UTCTimestamp Bpems pecucmpayuu unu cnsmus 3a56Ku, uiu 8peMsi 3aKIOUEHUs. COENKU NO 3dsi6Ke.

Obsizamenvroe, eciu ExecType (150) sensemes oonum us (‘F°, 4')".
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=
=
=
=
<

=

JomycTumele
3HaAYeHUs

IIpumeyanue

Hons 60 u 9412 popmupyrom snauenue pemeru Hauaia 06padboOmMKU mopeo80o20 NPUKA3A
s0pom TC. I[lpu nanuuuu ouepeou Ha ob6pabomKy Ha 6xode 50pa 8pemsi OHCUOAHUS 8
ouepeou Oyoem yuumvl8amuvCsi 8 3HAYEHUU 6PEMEHU PeUCTNPayuL 3anpoca.

9412 | OrigTime H | int Bpems mpanzakyuu 6 MukpocekyHoax Kak yKazamo 6 mopeoeou cucmeme. [lannoe
3Hauenue ciedyem npubasums K 3HaueHuio 6 60-m noae Ol NOJYYeHUs: 8peMeHU
MPAH3AKYUU ¢ MUKPOCEKVHOHOU MOYHOCMbIO.
5155 | InstitutionID H | String Hoenmugpuramop pacuemnoi opeanuzayuu
5202 | TradeThruTime H char ‘C’ (Baaska 6 Tun cobvimus akmusayuu 3aa6Ku (MOaAbKO 0l 3as6KU 8 AYKYUOH 3aKpbImMisL)
AYKYUOH 3aKpbIMusl)
6029 | CurrencyCode H | String Koo eantomel, 6 komopoiu mopeyemcs L[
6636 | StipulationValue H | char Y’ ([a) Hnouxamop Y’ ykaszvieaem, umo coenxa 3aKiiouena Ha 0CHO8AHUY aticOepe-3as6Ku
‘N’ (Hem)
7695 | CoverlD H char Y’ (da) Ilpusnax OIOKUPOBKU UHAHCOB020 UHCMPYMEHMA HA CHEYUANbHOM Ccueme HA 8peMs
‘N’(Hem) onepayuu PEIIO
7693 | ClientAccIlD H | String Hoenmugpuxamop pacuemnozo cuema ¢ HKI]
9173 | TradelssueDate H LocalMktDate Jlama 3axmouenus coenxu
9945 | OrigOrderID H | String VYxaswvisaem |D usmenennou 3assxu. Hcnonvzyemesa 6 omsem na Order Cancel/Replace
Request (G).
Tpumeuanue: npu 3amene 386K ell NPUCEAUBAEMCsl HOBbLL Oupicesoll nomep OrderID
(37). B none 9945 ykasvieaemcsi 6upiicegoii Homep 3as6KU, CHAMOU NPU 6blNOJHEHUU
U3MEHeHUsL.
9580 | ParentlD H | String s coenox PEIIO u eanomnvix SWAP  coenox: udenmughuxayuonnviii Homep
sumpunHtot coenxu ¢ Topeosou Cucmeme
s noomeepocoenHoll  cOenku No  KOMupoeke npogauoepa  JUKSUOHOCHUL:
UOeHMUDUKAYUOHHBLI HOMED npedgapumenvHou coenku 8 Topeosou Cucmeme
<I'pynna «Commission Data»> | H CymMmapHas KOMHCCHS TI0 ClIeNKe, KOTopas Oblila 3aK/II0YeHa Ha OCHOBE JTAHHOH 3asiBKH.
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<I'pynna «Yield Data»>

JomycTumele

3HaAaYCHUSA

IIpumeyanue

I[OXO)IHOCTI: 10 COCIIKE.

T = Hannuue

159 AccruedInterestAmt Amt HaxoruieHHBIH KYHNOHHBIM JTOXOJ MO CHENKE JUIi KOHBEPTUPYEMBIX OOJIMralui Win
(DMHAHCOBBIX MHCTPYMEHTOB C (PUKCHPOBAHHBIM JOXOIOM (TOJNIBKO it (OHIOBOTO
PBIHKA).
119 SettlCurrAmt H Amt OOBeM cHenKkd 0 HOMHHAIY, BBIPQKEHHBIH B BaJli0OTe HOMHHANA (TOJBKO JUIA
(hOHIOBOTO PHIHKA).
58 Text H | String TexcToBast cTpoka B cBOOOTHOM ¢opmare. Mcmonsiyercs sl qeTaln3aiui TpUIHHBL
OTKJIOHEHWsI 3a[IPOCa TEKYIIEro CTaTyca 3asBKH WIH Pa3MEILICHHS 3asBKU.
136 NoMuiscFees H | NumlInGroup KonuuectBo smemenToB B rpymme MiscFees
137 =>MiscFeeAmt Y | Amt 3HaueHue Komuccuu 1o caenke. [omre obs3arensroe, econ NoMiscFees (136)> 0
139 =>MiscFeeType YV int '4' (Komuccus Tun komuccuu no caenke. I[one obs3arensHoe, ecan NoMiscFees (136)> 0
OuprKxm)
98" (Komuccus 3a
KAupute)
'99" (Komuccus 3a
mex. docmyn)
<I'pynna H Bpemsa pecucmpayuu 3as6xu na MOEX.
«TrdRegTimestamps»>
18180 @ LSecCode H | String Koo axmuea xopsunsl uncmpymenmos. Ipumensemcs Ha poHO0BOM PbIHKE 6 PEHCUMAX
mopeo8 ¢ Knupureosvimu cepmuguxamamu yuacmus (KCY)
1090 | MaxPricelLevels H | int 1 (1o oomoti yene) | MakcumanvHoe KOAUUECMBO YEHOBBIX YPOSHEU OISl COCLOK NO SMOUL 3as6Ke.
851 LastLiquiditylnd H | int 'l" (0obasrsiem OroT (rar mokassIBaeT, 3aKI0UCHA JIH caeska 1o naccurou (adding liquidity) mwm mo
JUKBUOHOCTID) arpeccuBroi (taking liquidity) 3asBke. [IpuMeHHMO TOJBKO ISt COOOMIEHHH O CIENTKaX.
'2° (3abupaem
JIUKBUOHOCTY)
9947 | OrdCancelReason H | String Ko npuuuHe! CHATHS 3asBKU. CM.

http://ftp.moex.com/pub/ClientsAP1/ASTS/docs/asts_order _cancel messages.csv
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376

CompliancelD

T Hannuue

Char

JomycTumele

3HaAaYCHUSA

'A' B pe3ynbTare
ITOpUTMa
aBTOCJIEIOBAHUS
'R' B pe3ynbrarte
paboThI aIropUTMa-
pobora
'S' B pe3ynbTare
cpabaThIBaHUS
YCIIOBHOTO
nopy4eHus (crorn-
JI0CC)
'D' 3akpbiTHE
HO3ULUH B
pe3yibTaTe He
UCIIOTHEHHOTO
MarginCall
"' (mpo0er)

He
3aI0JIHEHO
'M' Py4Hoii BBOJ

IIpumeyanue

Ecnu 310 mone OTCYTCTBYeT B HOBOW HJIM CHHMAeMOW 3asBKEe, TO B COOOIICHHUSIX
Execution Report oro 6ynet umeth 3HaYeHue © © (mpoGen).

10529

TradeSessionDate

LocalMktDate

JlaTa TOproBoii ceccum, B KOTOpOW Obla 3aperHCTpUpOBAaHA 3asBKa WIM 3aKIIOYEHA
caenka. s JICB/I B 3TOM moJjie [0/DKHA OBITH qata OJvkaiiieil 00BIYHON TOProBoit
ceccum

18183

OrderDate

LocalMktDate

KanenmapHas qata peructpaiuu 3asiBKH
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TradeDate

I

LocalMktDate

KaneHL[apHaﬂ JlaTa 3aKJIKOYCHUA CACIIKH

<I'pynna «Trailer»>
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8. Ilpuio:kenue

8.1 Tabauua KoJA0B MPUYMHBI OTMEHbI 3aIBKH

CIuCcOK KOIOB IIPUYHMHBI CHATHS 3asIBKH 1epeneceH B (aiin: http://ftp.moex.com/pub/ClientsAPI/ASTS/docs/asts_order_cancel _messages.csv
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8.2 Oco0eHHOCTH 3aKJ/JII0YEHHUs C/1eJIOK B pe:KiMe TOProB ¢ NMpoBaiijiepaMu BHeIIHeH JUKBHIHOCTH

Ha pucynke nokazan oomeH FIX coolOmeHusiMu, HEOOXOQUMBIM A 3aKJIIOYEHHs U MOATBEP)KICHUS IMPEIBAPUTEIbHON CAEIKU MO KOTUPOBKE
[IpOBaNEepa JTUKBUIHOCTH.
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=

MNews marketdata entry

RADING

OrderQty(38)=>50
OrderSide(54)=1 (Sall)

Send transaction

New Order - Single
Liquidity Type(18182)=E

Accepted

Execution Report

New Order - Single
OrderQty(38)=50
LiquidityType(18182)=""

Execution Report
OrdStatus(38)=0 (New)

OrderSide(54)=1 (Buy) Send transaction OrderQty=>50
Liquidity Type(18182)=E
Execution Report Accepted OrderID=3067

OrdStatus(38)=0 (New)
OrderQty=100

* LiguidityType

OrderID=245
PreMatchedCumQty(18181)=0

Execution Report I

PreMatchedCumQty(18181)=0

Matched

Trade Capture Report (AE)

OrderID(37)=245
ExecType (150)=L
OrderStatus (39)=1
ExecID(17)=789|B|

PreMatchedCumQty(18181)=50

Execution Report

Trade capture Report (AE)

Cﬁ"altef’a' TradeReportID (571)=789]5]
check for PreMatchedCumQty(18181)=50
provider

Decision
to confirm trade

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

Execution Report

OrderID(37)=245

ExecType (150)=F
OrderStatus(39)=1
CumQty(14)=50
LeavesQty(151)=50
PreMatchedCumQty(18181)=0
ParentID(9580)=789

IlocnenoBaTeabHOCTH IIATOB:

1. TIpogaitnep nukBuaHOCTH OoTnpaBisietr coodmenne New Order Single (D) ¢ npusnakom BHeminel mukBuanoctu LiquidityType (18182) =E

OrderID(37)=367

ExecType (150)=F
OrderStatus(39)=2
CumQty(14)=50
LeavesQty(151)=0
PreMatchedCumQty(18181)=0
ParentID(9580)=789
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7.

FIX cepBep ornpasisier oTBeTHOE coodlIeHue 0 peructpaimu kotuposku ¢ OrderlD=367
Y4acTHHUK TOPrOB OTHPABIISIET BCTPEUHYIO 3asBKY, JUISI KOTOPOH pa3peraeTcs 3aKII0UeHHIEe CIEIO0K C KOTHPOBKaMH IIPOBAIEpOB TUKBUIHOCTH
(moste LiquidityType otcyrcTByeT nin umeet 3Hadenne <SPACE>)
FIX cepBep otmpasisier 0TBETHOE cOO0IICHUE 0 peructpanun 3assku ¢ OrderlD=245
3akitoyaercs mpeABapuTeIbHas CACITKA!
a. Ilposaiinepy JIMKBHIHOCTH OTIpasisgercs coobmenue Trade Capture Report (AE) ¢ ykazanuem mapaMeTpoB IpeABAPUTEIbHON CIEIKH
b. Vwuactauky Topros ormpasisiercs coobiienre Execution Report (8) ¢ ykazanuem ExecType(150)=L u nmapamerpamu mpeaBapuTEIbHONR
CHICIIKU
[poBaiizep JTUKBUAHOCTH OTHpaBisier cooduienne tuna Trade Capture Report Ack (AR), B KOTOpOM yKa3bIBaeT HOMEp MpeIBapUTEIbHOIM
CHIEJIKH U €€ MOATBEPKACHNE
FIX cepsep otmpaBisieT 00enM cTopoHaM cienku coobmenust Execution Report (8) ¢ ykazanuem ExecType(150)=F u napameTpamu CICIKH.

Ecim na mare 6 OTIPAaBIACTCA OTKa3 MOATBECPAUTL NPCABAPUTCIBbHYIO CACIIKY, UJIW UCTCKACT MHTCPBAJI OKHUIAHUA MMOATBCPIKACHUA CACIIKH, TO FIX

cepBep:

Otmnpasiser cTopoHe 3as1BKH coobienue Execution Report (8) ¢ ykazanunem ExecType(150)=H u yBennueHuem 3nadenus noist LeavesQty na
00bEM OTMEHEHHOH CIeINKH.

OrtmpasJsieT nMpoBaiiiepy JMKBUAHOCTH coobreHust Execution Report (8) ¢ ykazanuem ExecType(150)=H u Execution Report (8) ¢ ykazanuem
ExecType(150)=6 (okumaHue CHSATHS 10 3aBEPIICHUS TMOATBEPXICHUN WM OTKa30B TMOATBEPIMTH BCE 3aK/IIOYCHHBIC MPEIBAPUTEIIHHBIC
cnenkn). [Tocie ormpaBku Beex MoOATBepxaeHUi win otkaszoB (150=F,H)) cepBep oTmpasisier cooOlieHre 0 CHATHHA KOTUPOBKH Execution
Report (8) ¢ ExecType(150)= 4, OrderStatus(39)=4.

Ecnu ocratok (B TOM YHUCIJIC paBHHﬁ Hy.]'IIO) 3asABKU WM KOTUPOBKHU OBbLI CHAT B TCUCHHUE BPEMCHU OXUIAAHUA IMMOATBCPKACHUA ITPEABAPUTCIIHEHBIX

CIIEJIOK, TO:

FIX cepsep ormpasinser coobmenue Execution Report (8) ¢ monem ExecType (150)=6 (oxumaercst custue). [Ipu CHITHH OCTaTKa 00BEMBI
npeaBapUTCIIbHBIX CACIIOK HE OTMCHAIOTCA. Hpe)IBapI/ITeJ'H)HBIe CACIIKH MOT'yT OBITH MOATBCPKIACHBI HJIM OTMCHCHBIL COO6HIGHI/I$IMI/I HpOBaﬁ)Iepa
mukBuaHOocTH Trade Capture Report Ack (AR).
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e [lpu oTkasze MOATBEpAMTH CACNKY OTMEHEHHBIH 00beM caenku HE craHoBuTcs AocTynHbIM aisi ucnonHeHus. Ilocie 3aBepiieHHst Bcex
MOTBEP K ICHHUI MIIH OTKA30B OT CIIEJIOK M IIepeIadr BCeX cooO0IeH i co 3HaueHussMu mosst ExecType (150)=F,H cepsep oTmpasisier cropone
CHSTOH 3asBKU MJIM KOTUPOBKHU coobrenue o castuu Execution Report (8) 150=4, 39=4.

100



