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NcTopusi nameHeHuiA

Jata Bepcus N3meHeHus
06.10.2023 1.19.0 |BHeceHHblEe N3MEHEHUS:
* B pasgene "2.10. OctanbHble nons" gnsA nona Flags (tag 20008) fo6aBneHO HOBOE 3HAYEHUE:
0x80000000 — Mpu3Hak afpecHoli 3as8BK1, afApPECHO CAEeNKA C MITYMHIOM MO YHUKaSTbHOMY KOAY.
18.01.2023 1.16.0 |BHeceHHble N3MEHEHUS:
* Bpasgene "2.10. OctanbHble nons” ansa nons Flags (tag 20008) nob6asneHo HOBoe 3HauveHue: 0x2000
- Mpr3HaK CHATWSI NaCCUMBHOW KPOCC-3asiBKM.
« Bo Bce coobLeHusi Execution Report fo6asneHo Hosoe none Flags2 (tag 20051).
11.10.2022 1.15.0 |BHeceHHble N3MEeHEHUS:
« [lo6aBneH pasgen "4.2.11. BeicTaBneHwue 3as8ok Trna BOC (Book-or-cancel)".
« B pasgene "2.10. OctasibHble nons" ans nons TimelnForce (tag 59) fo6aBneHo HOBOe 3HaveHwue "z"
BOC - 3asBka Book-or-cancel (Passive only).
* B pasgene "2.10. OctanbHble nons" ans nons Flags (tag 20008) go6aBneHbl HOBblE 3HAYEHUS:
» 0x1000000000000000 - 3asBka Book-or-cancel (Passive only).
* 0x4000000000000000 - Mpu3Hak 3asBKU/CAENKA BO BPEMS ayKLMOHA OTKPbITUS.
25.03.2021 1.11.0 |BHeceHHble N3MEeHEHUS:
« B none SecondaryCIOrdID B wnto3e FIX n B cepauce FIX Drop Copy npekpalleHa TpaHCaauns Tex-
HUuYecKoi nHchopmaumm Tna $XX$ B nepsbix YeTbIpex cMMBONax. Tenepb KOMMeHTapuii Nonb3oBa-
Tens, ykasaHHblii npy fobaBneHun 3asBkun, TpaHcmpyeTcs 6e3 usmeHeHuii B npotokone FIX.
* B pasgene "2.10. OcTanbHble nNoas" nsmeHeHo onucaHune nons Flags.
« [lo6aBneHa TpaHcnsaumsa nons Flags (tag 20008) B wnto3e FIX B cooblueHnsax Execution Report no
chenkam, n B cepauce FIX Drop Copy Bo Bcex coobLueHunsix Execution Report.
14.04.2020 1.9.0 BHeceHHble U3MeHeHus:
« [lo6asneH pasgen "2.9. Npynna Displaylnstruction”.
« [lo6asneH pasgen "4.2.9. YnpasneHue aiicbepr-zaskamm”.
« [lo6aBneH pasgen "4.2.10. Mposepka gyonvposaxus ClOrdID".
« B coob6ueHne New Order Single (pasgen 4.1.1) no6asneHa rpynna noneii DisplaylInstruction.
* B coobueHun Execution Report (pasgen 4.1.6):
» pob6aeneHa rpynna noneii Displaylnstruction;
» po6asneHo none MDEntryID.
* ypaneHo none EndCash.
¢ /13 coobuennii Execution Report no ceaskam (pasgen 5.2.2, pasgen 5.3.5) yaaneHo none EndCash.
* B coobueHne Execution Report (pasgen 5.3.1) po6asneHo none FirstOrderlD u rpynna none
DisplaylInstruction.
« B coo6ueHne Execution Report (pa3gen 5.3.3) gobasneHo none OrigOrderID.
* Bo Bce coobueHusa Execution Report no 3asekam tvuna "Aiicbepr” gobasnieHo nosne MDEntryID.
09.08.2019 1.8.0 BHeCEHHbIe U3MeHeHusA:

* B coobuweHun Execution Report (pasgen 4.1.6) nons: Revision (20018) n TransactTime (60) Tenepb
He nepepatoTcs B cyyae "OTK/IOHEHNS 3anpoca Ha NOCTaHOBKY 3asBku'".

¢ W3 coobueHuii Order Cancel Reject (pasgen 4.1.7), Order Mass Cancel Report (pasgen 4.1.8) yaa-
neHbl nons: Revision (20018) n TransactTime (60).

* B coo6uweHns New Order Single (pa3gen 4.1.1), Order Mass Cancel Request (pa3gen 4.1.3), Order
Cancel/Replace Request (pasgen 4.1.4) n Execution Report (pa3gen 4.1.6) po6asneHo Heobsi3a-
TensHoe none "ClOrdLinkID - BHeLwH®i1 Homep".
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Aata Bepcus N3meHeHus
« B coobuieHne Order Mass Cancel Request (pa3nen 4.1.3) sobaBneHo HeobsizaTensHoe nosne "Flags
- Bblbop Tuna 3asBokK Mo Npu3Haky: 06bl4YHbIEe/BHECUCTEMHbIE".
* B pasgenax"5.2.1. Caenkm no o6bl4HbIM MHCTPYMeHTaM", "5.2.2. Caenkm no ceaskam”, "5.3.1. [loba-
BneHue 3assku”, "5.3.2. YpganeHue 3aasku', "5.3.3. MNepemeluerune 3aaskun”, "5.3.4. Caenku no oobIy-
HbIM MHCTPYMeHTaM", "5.3.5. Caenku no ceaskam™:
 none ClOrdID ctano Heob6s13aTesIbHbIM, NPeKpaLLieHa TpaHCALmMs B 3T0 nose "BHelwHero Homepa';
» n3meHeH Tvn nona ClOrdLinkID Ha Int32.
* B pasgene "2.9. OctasibHble nons" fobasneHbl HOBblE 3HAaYeHWA 4115 nons Flags:
» 0x20000000000 — AKTUBHasA CTOpOHa B caenke. 3asBka, MpuBeALwwas kK caenke npu gobasneHun
B CTakaH
* 0x40000000000 — lNaccuBHasa CTopoHa B caesnke. 3afBka U3 cTakaHa, y4acTBytoLasn B cAesnke
26.06.2019 171 M3 coobLuenns New Order Single (pasgen 4.1.1.) yaanexa rpynna nonei UndinstrmtGrp. YganeH pas-
aen "2.9. MNpynna UndInstrmtGrp".
6.12.2018 1.7.0 BHeceHHble U3MeHeHus:
« B coobuwenns New Order Single (pasgen 4.1.1.), Order Cancel Request (pa3gen 4.1.2.), Order
Cancel/Replace Request (pa3gen 4.1.4.) n Execution Report (pa3gen 4.1.6.) gobaBneHo Heob6si3a-
TensHoe none "NccRequest - NpusHak 3anpoca HKL, Ha 3aknoyeHne caenok ¢ Y4acTHUKOM TOpros”.
« [lobasneHo ob6s3atensHoe none NccRequest B coobuleHns Execution Report cepsuca FIX Drop
Copy.
* B pasgene "2.10. OcTajibHble nona" W3MEHEHO oOnucaHue [ONyCTUMbIX 3HaYEHWd nons
MassCancelRequestType, 1 fob6aeneHo onvucaHune nons NccRequest.
« B pasgene "4.1.3. Order Mass Cancel Request" nsmeHeHo onucaHue noneit MarketSegmentID u
Account*.
« [lo6asneH pasgen "4.2.4 3anpoc HKL, Ha npoBepky AOCTaTOYHOCTU ob6ecnevyeHus no 6e".
4.05.2018 1.6.12 |Bo Bcex coobueHusx y noneii OrderQty, LeavesQty, LastQty n CumQty n3meHEH Tun Ha Int64.
11.12.2017 1.6.11 |W/3meHeHo onucaHue nons Side B coobweHun Order Mass Cancel Request (pasgen 4.1.3).
31.10.2017 1.6.10 |BHeceHb! ucnpasneHus B pasgen "4.2.6. NepeBbiCTaB/IeHe MHOTOAHEBHbIX 3asBOK'.
22.05.2017 1.6.9 BHeCE&HHble N3MeHeHus:
* B pasgene "2.1. Tunbl aHHbIX" UsMeHeHo onvcaxue Tuna UTCTimestamp.
* B pasgenax "4.1.1. New Order Single", "4.1.2. Order Cancel Request”, "4.1.3. Order Mass Cancel
Request", "4.1.4. Order Cancel/Replace Request", "4.1.6. Execution Report", "4.1.8. Order Mass
Cancel Report", "5.2.1. Caenku no 06bI4HbIM MHCTPYMeHTaMm", "5.2.2. Caenku no ceaskam", "5.3.1.
[Job6aeneHne 3asBkn”, "5.3.2. YaaneHve 3anskun”, "5.3.3. Mepemellerne 3aasku’, "5.3.4. Caenku no
06bI4HbIM MHCTPYMeHTaM", "5.3.5. Caenku no cBaskam" n3MeHeHo onucaHune nons TransactTime.
« B coobweHune Order Cancel Reject (pa3gen 4.1.7.) po6asneHo none TransactTime (Bpemsi oTnpasku
oTBeTa) 1 none Revision (CnyxebHoe none NoACUCTEMbI pensmkaLmn).
27.02.2017 16.8 BHeceHbl nsmeHeHuns B pasgen "4.5. ABTomaTnyeckoe CHATUE 3aABOK NPV OTK/TIOYEHWUM MO/Ib30BaTeNs
OT TOpros".
22.02.2017 1.6.6 [JononHeHo onucanve nons TransactTime pa3gena “4.1.6. Execution Report”.
18.01.2017 1.6.5 BHeceHb! ncnpasneHns n AonosniHeHns B pasgen "4.2.6. lNepeBbiCTaB/eHe MHOTOAHEBHbIX 3aABOK".
27.09.2016 1.6.4 BHeCEHHble N3MeHeHus:
* Bpasgensi "4.1.1. New Order Single" n "4.1.4. Order Cancel/Replace Request" fo6asneHo onucaxve
nons Flags.
« B pasgene "2.10. OcTanbHble Noas" M3MeHeHo onuncaHve JoMyCcTUMbIX 3HadeHuii nons Flags.
9.08.2016 1.6.3 B pasgene "2.10. OcTanbHble nons” gnsa nons OrdStatus yganeHo gonyctumoe 3HaveHne “3" Done for
day - Ceccus 3aBepLueHa.
25.05.2016 16.2 B pasgen "4.2.4. \3ameHeHve aKTUBHOI 3as1BKN" f06aBMNEH HOBbIM CLEHapWiA.
18.04.2016 1.6.1 BHeceHHble N3MeHeHus:

« [lo6asneH pasgen "2.1. Tvnbl faHHbIX".




Cneyudukaums npotokosa FIX MockoBCKO BUpPXM 151 CPOYHOTO pbiHKA 26.12.2023

Aata Bepcus N3meHeHus

* B pasgene "2.2. Npynna Standard Header" B onucaHne nons BeginString go6asneHo gonyctumoe
3HayeHue = "FIX.4.4".

* B pasgene "2.6. [pynna Instrument" nsmereHo onucaHve nonsa SecurityType u nons CFICode, a
Takke U3MeHeHb! JonycTUMble 3HaveHus ans nons Symbol.

« B pasgene "2.10. OctanbHble nona" W3MEHeHbl AONYyCTUMblE  3HAYeHus ANsa  nons
MassCancelResponse n MassCancelRequestType.

* Bpasgene "4.1.1. New Order Single" none ClOrdLinkID (583) 3ameHeHo Ha nose MatchRef (20021) .

* B pasgene "4.1.3. Order Mass Cancel Request" n3meHeHo onucaHue nons Account u nons
MarketSegmentID.

* B coo6uweHune Order Mass Cancel Report (pasgen 4.1.8.) gpo6asneHo none TransactTime (Bpewms
oTnpasku 0TBeTA) 1 nosie Revision (Cnyxe6Hoe nose NoACUCTEMbI pENKaL ).

« BHeceHbl foMo/HeHNs B pasgen “4.2. CueHapuy TOProBoro B3aumogeincTans”.

* B onucaHusi Bcex COO6LLEHNI f06aBNEeHbI TUMbI NONEN.

23.03.2016 1.6.0 Bo Bce coobueHns cepsuca Drop Copy (pasgen 5. Cepsuc Drop Copy") gob6asneHo nose ClOrdLinkID.

22.01.2016 15.0 B pasgen "3.2.1. YcTaHOBKa 1 3aBepLUeHne ceccun” fob6aBneHo orpaHnyeHre Ha nepenokioveHmns
KnneHTa K FIX Gate.

13.07.2015 1.4.0 B pasgen "4.1.1. New Order Single" go6asneHo nose ClOrdLinkID.

2.07.2015 1.4.0 B pasgene "2.1. Npynna Standard Header" go6asneHo onucaxue nons OrigSendingTime.

20.05.2015 1.4.0 B pasgen "5. Cepsuc Drop Copy" fo6asneH nyHKT "5.3. TpaHCAAumMs COCTOAHMSA 3a8BOK U CAEeNOoK"

22.01.2015 1.3.0 Cancel on disconnect:

« B coobueHne Execution Report (paszgen 4.1.6.) po6asneHo none ExecRestatementReason (Mpuuu-
Ha CHATWS 3as1BKW, UCMONb3YETCA, eC/N 3asABKa Oblna cHsATa TOProBoii cMCTemoi).
» [lobasneH pasgen "4.5. ABTOMaTN4eCKoe CHATUE 3as1BOK NP OTK/TIOUEHWUN NOJIb30BATENA OT TOProB".

15.12.2014 1.3.0 B pasgene "2.5. 'pynna Instrument” nsmeHeHbl 06a3atenibHOCTL 1 onucaHune nons CFICode.

29.08.2014 1.3.0 B pasgene "2.5. 'pynna Instrument” namMeHeHb! JONYCTUMbIE 3Ha4YeHUA s nons Symbol.

26.08.2014 1.3.0 B pasgene "3.1.1. Logon" yganeHo onvcaHnue nons DefaultApplVerlD.

20.08.2014 1.3.0 B pasgene "2.5. I'pynna Instrument" nameHeHsl onucanusa noneii SecurityType n CFICode. B pasgene
"2.9. OcTasibHble NoNsA" N3MEHeHbI JoNyCcTUMbIe 3HaYeHus gns nons MassCancelRequestType. B pas-
nene "4.1.3. Order Mass Cancel Request" nsmeHeHo onvcaHue nons MarketSegmentiD.

3.06.2014 1.3.0 B pasgene "2.5. 'pynna Instrument" usmeHeHb! AonycTUMble 3HaYeHus ans nons Symbol, n yganeHo
none SecuritylD.

13.05.2014 1.3.0 B pasgen "4.4. O6paboTka ownboK" f06aBNEHO OnNrcaHne 06paboTKM OLIMGOK, NPUCNAHHBIX B NOMSX
SenderComplD, TargetComplD.

24.04.2014 1.3.0 B coobweHns New Order Single, Order Cancel Request, Order Mass Cancel Request, Order Cancell
Replace Request gobasneHa rpynna noneii Parties.

14.04.2014 1.3.0 B pasgene "2.5. 'pynna Instrument" nsmeHeHbl 4onycTumble 3HaueHus nonen Symbol n SecuritylD.

13.03.2014 1.3.0 B coobuieHune Execution Report (pa3gen 4.1.6.) no6asneHo none Revision (Cnyxe6Hoe none nogcu-

CTeMbI pennvkauuu).
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1. BBegeHue

1.1. HasHayeHne JOKyMeHTa

B aTOM foKymMeHTe npeAcTaB/eHo onucaHvue NpoToKo/a B3aMMOoLelcTBUSA NpunoxeHus Fix Gate ¢ 3/1eKTPOHHbIMU TOProBbIMK CMcTEMa-
MU nonb3oBareneli. OnucaHne 6asupyetcs Ha cneuudukaumn ctaHgapTHoro npotokona FIX (Financial Information Exchange, https://
www.fixtrading.org) Bepcumn 4.4; npegnonaraeTcs, YTO Mo/b30BaTesb yXe 3HaKOM C OCHOBaMW 3TOro NPOToKona. B gaHHyto cneundmka-
L0 He BXOAAT afMUHUCTPATVBHbIE N TEXHUYECKME acnekTbl OpraHyu3aummn CeTeBoro NoAkIYeHNs, a Takke cnocobbl obecneveHns ero
6e30nacHocTm.

1.2. O6wee onucaHue

FIX Gate - cepBepHOe NpuIoXKeHre, paboTatoLLiee Ha CTOPOHe BUPXM, 1 06ECTeYrBaOLLEe BO3MOXHOCTb MOAK/OUEHMUS K TOpram npusio-
XeHWii nonb3oBartesneil (P06OTOB, TEPMUHAJIOB, CUCTEM TEXaHan3a 1 T.n.) no npotokony FIX 4.4. MpOTOKON COCTONUT U3 TPAHCMOPTHOTO,
CECCMOHHOTO U NPUKITAAHOIO YPOBHEiA.

TpaHCNOpPTHbIN ypoBeHb NPOTOKOMA onpeaensieT NopsAoK Nepefayun JaHHbIX Kak HaGopa cooBLLEeHU, cocTaBneHUsl CoobLLEHMI Kak HaGopa
noneii, U coctTaBneHusl noneit U3 naeHTMgMKaTopa nons 1 3HadeHusi. OnmcaHye TPaHCMOPTHOMO YPOBHS NMPUBEAEHO B crneumdmkaumum FIX
4.4 11 He BK/IIOYEHO B AaHHYI0 CneLmduKaLmio.

CeCCHOHHbIN ypoBeHb 06ecneunBaeT MAEHTUAMKALMI0 CTOPOH B3aMMOAENCTBUSA, rapaHTUPOBaHHYO AOCTaBKY U NOC/efoBaTe/lbHY0 06-
paboTKy COOBLLEHWIA, KOHTPOMb COCTOSIHUSI COEAUHEHNS N BO3MOXHOCTb BOCCTAHOB/IEHUS ceccum npu cboe. B gaHHol cneuudmkanum
npvBefileHo CoKpallEHHoe onncaHne NPoToKos1a CECCYOHHOTO YPOBHS, Lie/lb KOTOPOro yKasaTb NOoAMHOXECTBO napaMeTpoB, Heo6xo4umoe
Ans nogkntoyeHus K FIX Gate.

OcHOBY flaHHOVi cneumndmKaLymn cocTaBnseT onncaHne NPoToKoa NPUKIAAHOTO YPOBHS, KOTOPbI onpeaensieT nopsaok TOproBoro B3au-
MopgeicTBus.
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2. OnucaHue nonei n ux AoNYCTUMbIX 3HAUEHUI

MHorve coobLueHus cofepxar nepecekatowmiicsi Habop noneii. Tak, HANpUMep, kKaxaoe coobLLeHNe JO/MKHO coaepXaTb NoAs rpynmbl
Standard Header n Standard Trailer, Hecywme cnyxe6Hyto nHgopmaumto. [lanee cregyeT onmcaHne HEKOTOPbIX MCMOb3yeMbIX TPynm U
noneit. s Kaxgoro nons ykasaHbl:

+ Tag — YHUKa/IbHbI UAEHTUGMKATOP NOMSI; UCMOMbL3YeTcs Npu hopMMpoBaHuM FIX coo6LLeHus.

* MNone — nmsa nons; He ncnonb3yertcsi Npy hopMrpoBaHun FIX cooblueHns, BBeieHO 415 yA06CTBa, B KA4eCTBe KpaTKoro onncaHus.

* Hanuuwme — npusHak, KOTOprI7I nokasblBaeT, A0/KHO /1K1 none 06s13aTeNIbHO npucyTcTBoBaThb B COOﬁLLleHVIVI:

* Y - 06sA3aTeNIbHOE None;

* N - HeobGsi3aTeslbHOE MNone;

» C - 0693aTenbHO Npu BbINOMHEHWUN YCI0BUSA (YKa3aHo B rpache OnucaHue).

e Twn - TN nons.

* OnucaHwue - getanbHoe onucaHue nons.

* flonycTumble 3HaU€HUA - JOMNOJSIHUTE/bHbIE OrPaHNYeHus.

CumBon "*" - NpU3HaK OTNNYMA OT cTaHgapTHoro FIX npotokona.

2.1. Tunbl AAHHBbIX

B NpoTOKO/E MCNONb3YIOTCS CiefytoLme TuMbl AaHHbIX.

Tun OnucaxHuve

char CUMBO/bHBIV TUN AaHHbIX. 3HAYEHMe COCTOUT 13 OAHOro CUMBO/A. MOXET cogepxarb Nbyto 6yksy, Ldpy Wv 3HaK
npenuHaHns, KpoMe cumBona pasfenutens. Bece 3HaveHns 3TOro Tuna ABNSAIOTCA YyBCTBUTENbHLIMU K pernctpy (m !
=M).

String CTpOKOBbIi TN AaHHbIX. MNpon3BobLHAA nocnefoBaTeNlbHOCTb OYKB andasnTa. MoXeT cogepxarb 1060V cMmBon U
3HaK NMpenvHaHus, KpoMe CUMBO/IA pasfenvTens. Bece 3HadeHna aToro Tuna ABAATCA YYBCTBUTE/IbHLIMU K PETUCTPY
(value != Value).

float Yucno ¢ nnasaroLein 3anatoil. COCTOMT M3 NocnefoBaTe/lbHOCTU Ludhp ¢ naaBatoLein 4ecAaTUYHOW 3anaTo u cumBona
3HaKa (cmBOonbl ASCII «-«, «0» - «9» 1 «.»). [pn OTCYTCTBUM AECATUYHOW 3anATOl 3HaYeHue ByAeT MHTepNpeTUpoBaHo
Kak Lenoe uncno. KonmuecTso 3HakoB cnpasa OT 3ansiToi yCTaHaB/IMBAETCA B COOTBETCTBMN C TpeboBaHuaMy brusHeca
1 pblHKa, & Takke No AOrOBOPEHHOCTU MEXAY yyacTHMKkamu. Obpatute BHMMaHWe, Y4TO Yucna C niasatoLLeli 3anaTom
LonycKkalT Hanune BegyLUmMX Hyfeli B Havase uncna B 1esoi ero yactu (00023.23" = "23.23"), a npaBas 4acTb uncna
C niaBaroLLei TOUKOM MOXET CoAepxXaTb KOHeYHble Hyau (23.0" = "23.0000" = "23" = "23.").

Pricel6.5 Uucno c nnaearLeli 3anaToid, nokasatesb LieHbl. CofepxuT 16 3HaKOB crieBa OT 3anATo U 5 3HAKOB cnpasa OT 3ansToiA.

Int LienouncneHHblii TN faHHbIX. MocnefoBaTenbHOCTb Lndp 6e3 AeCATUYHOTO pasfenuTens, MOXeT coAepXaTb CUMBO/
3Haka (cmBonbl ASCII «-«, «0» - «9» N «.»), KOTOPbIV 3aHUMAET OAWH 6aiT (NoNoXMTENbHOE 3HadYeHne «99999x», oT-
pvuatenbHoe 3HadeHne «-99999»). ObpaTute BHUMaHWE, YTO Lie/IOHMC/IEHHbIE 3HAYEHUST MOTYT coAepxaTb BeayLuve
Hynm ("00023" = "23"). Mpumep 3anucu: 3HaveHne «723», 3anMcaHHoe B none «21» 6yaeT npeAcTaBneHo Kak [21=723),
3HaueHune «-723», 3anMcaHHoe B nosne «21» byaeT NpefcTaB/eHo Kak [21=-723|.

NumInGroup LienouncnenHblii TUN AaHHbIX. [okasaTenb KonmMyecTsa 3anucein B NOBTOPAOLWEca rpynne. 3HadeHne MOXeT ObiTb
TOJILKO MOJTIOXUTESIbHBIM.

Int32 LlenouncneHHoe 3HakoBoe pasmepom 4 Gaiita.

Int64 LlenouncneHHoe 3HakoBoe pasMepom 8 GaiiT.

StringN CTpoka cMMBO/I0B (OMKCMPOBAHHOM [/MHBI.

UTCTimestamp |«Bpemsa/fata» no craHgapty UTC B dopmare [TTTMMAAL-YY:MM:CC:ccc (munnucekyHapl) wam [TTTM-
MAA-4Y:MM:CC:cccccececce (HaHOCEKYHAb!).

SegNum Tun gaHHbIX INt32, cOAepPXMT NOPALKOBLIA HOMEP COObLLEHMSA. 3HAYEHNE MOXET ObITb TO/ILKO MOMOXNTENbHbIM.

Boolean CVMBO/IbHbIN TUM AAHHbIX, COAEPXUT OHO U3 ABYX 3HaueHwit: Y/N (Oa/HeT).

LocalMktDate | [arta no mecTtHomy BpemeHu B popmare MTTMMAL. JonycTuMble 3HaveHus: I'TTT = 0000-9999, MM = 01-12, A4 =

01-31.

2.2. N'pynna Standard Header

CTaH4apTHbIVi 3aro/loBOK, KOTOPbIN AOMKHO COLEPXaThb KaXA0E COOBLLEHNE.

Tag

Mone Hanuune Tun OnucaHve AonycTumblie 3Ha4eHus

8 BeginString Y

String7 OnpepenseT Ha4yas10 HOBOro co06- | ="FIX.4.4"

LeHnAa n Bepcuio NpoToKona.
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Tag Mone

Hanuuue

Tun

OnucaHue

AonycTumble 3Ha4YeHus

9 BodyLength

Y

Length

[nvHa coobuenus. PaccunTbiBa-
eTca B COOTBETCTBUM CO CTaHaap-
TOM.

35 MsgType

String10

Kaxgblii TMN coOo6LUEHNsI umeeT
cBoi1 kog MsgType.

49 SenderComplID

String64

MpeHTudmkarop pmpmbl — oTnpa-
BUTENSA CO06LLeHns. [lonycTumble
3HaYeHUs 4719 NoMsA onpeaensT-
ca 6upxeil MHAMBMAYaNbHO ANA
KaXXaoli TOproBoii hupmbl (6poke-
pa).

56 TargetComplD

String

MaeHTndmkatop oupmbl — nosny-
yaTens coobLeHns (naeHTndunka-
Top FIX-wnio3a).

34 MsgSegNum

SegNum

MopsaKoBbIi HOMEP COOBLLEHNS.

52 SendingTime

UTCTimestamp

Bpemsi 0TNpaBky COOBLLEHUSI.

122

OrigSendingTime

UTCTimestamp

HacToswee/opuriHansHoe Bpems
nepefayn Coo6LLEHNA Npu nepe-
Cblfike COO6LLEeHWIi B OTBET Ha 3a-
npoc o nepecblike (cooblyeHne
Resend Request (2)), BblpaxeHO
B UTC chopmate. Obsi3aTensHoe,
ec/n coobLeHne nepecbliaeTcs B
OTBET Ha 3anpoc 0 nepecblinke (Co-
o6ueHne Resend Request (2)).

97 PossResend

Boolean

NHavKaTop, NokasblBaloLWiA, 4YTO
COOGLUEHNE MOXET coflepXaTb WH-
topmauuto, KoTopast bbiia oTnpa-
BMeHa nof [ApyrMM MnopsigKOBbIM
HOMepOoM.

43 PossDupFlag

Boolean

NaeHTndmkaTop, nokasblBaroLLWii
BO3MOXHYIO MOBTOPHYIO Nepechin-
Ky COOOLLEeHVSA Nog, TeM xe nopsg-
KOBbIM HOMEPOM.

2.3. 'pynna Standard Trailer

CraHaapTHas KOHLoBKa (Tpeiinep), KOTOpYIo JO/KHO COAepXaTb KaX40e COOBLLEeHME.

Tag Mone

Hanuuune

Tvn

OonucaHue

10 CheckSum

Y

String3

KoHTponbHasa cymma coobLeHns. MeToguka pacyeta onvcaHa B cneumduka-
uun FIX, Volume 2: "Checksum Calculation”.

2.4. 'pynna Order Qty Data

CO,qep)KMT KOMMYeCTBEHHbIE NapamMeTpbl 3asBKN.

Tag Mone

v

n

OonucaHue

JonycTuMble 3Ha4YeHus

38 OrderQty

Int64

KonnyecTBo eAMHNL, MHCTPYMEHTA.

OrderQty, LeavesQty n LastQty yka3sbiBaloTCsi B KOHTPaKTax A/ (oblo4epCcoB 1 OMNLMOHOB.

2.5. N'pynna Parties

OnuvoHanbHas rpynna Parties ucnonbayertcs Ans yKasaHus:

« KoHTpareHTa npu nogaye afipecHoii 3asBKm;

 Kopa 6pokepa npu nogaye 3asiBoK C /I0rMHa YPoBHs PacueTHoli ®upMbl.

Bce nons fomkHel cnefosarb B ykasaHHOM Nopsake.

Tag Mone

Tun

OnucaHue

JonycTumble 3Ha4YeHUsi

453

NoPartylDs

NuminGroup

KonnyecTtso anemMeHTOB B 6/10Ke.

[JomkHo 6bITb ykazaHo >= 1.
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Tag Mone Tvn OnucaxHuve AonycTumMble 3Ha4YeHUsA

=> 448 PartylD String64 Kof KoHTpareHTa. * 5-Tn ByKBEHHbI KOA, yYacTHMKa

e JIOTMH  KIMeHTa B cucTeme
SPECTRA

* BrokerCode

=>447 PartylDSource char Tun nctouHuka PartyID. "C", Generally accepted market
participant identifier

=>452 PartyRole Int32 Tun ngeHTndmkaTopa. « "1" (Executing Firm) - 5-Tn 6ykBeH-

HbIA KOA, yyacTHVKa, Bnagenbua 3a-
ABKN

"3" (Client ID) - 10rMH K/IMeHTa B Cu-
cteme SPECTRA

.

"7" (EnteringFirm) - BrokerCode, uc-
nonb3yeTcs A/15 BBOAA 3a51BOK C J10-
rMHa ypoBHs P®

e "17" (Contra Firm) - 5-Tn 6ykBeH-
HbIi KOA, Yy4yaCTHMKa-KOHTpareHTa,
MCMOMb3yEeTCH NPY BBOAE afpecHbIX
3aABOK

e "18" (Contra Clearing Firm) - kopg
SPECTRA dvpMbl-KOHTpareHTa B
ajjpecHoin 3asBke

2.6. N'pynna Instrument

CopepxuT napameTpbl 6UPXKEBOr0 MHCTPYMEHTA.

Tag Mone

Tun

OnucaHue

AonycTumble 3Ha4YeHus

55 Symbol

String25

CUMBO/IbHBI KO UHCTPYMEHTA.

JonycTumble Kofbl OnpeaensoTcst GUpxei.
B coob6LleHnaxX KIMEHT MOXET nepefasaTb
Kak shorts_isin, Tak n isin MHCTpymeHTa.
B Execution Report reiiT nepepgaet ToT
Xe ngeHTUukaTop MHCTPYMEHTa, YTo pa-
Hee 6bln NpucnaH KIMeHTom. B Execution
Report, otnpaeneHHbix B 0TBET Ha Order
Status Request, B Symbol nepefaetcs cTpo-
Ka "N/A".

461 CFICode

String6

Knacc ¢hvHaHCOBOro MHCTpyMeHTa Mo
cTtaHfapty 1SO-10962. O6a3aTenibHO
018 3asBOK MO OnuuoHam 1 Ansa 3a-
AABOK MO COCTaBHbIM UHCTPYMEHTaM.

o FXXXXX — dobtouepc
e OXXXXX — onumoH

¢ FMXXXS — kaneHgapHblii cripeg,

167 SecurityType

String4

Tun cocTaBHOTO MHCTpymeHTa. O6s-
3aTteNnibHO B coobueHnn New Order
Single npu nogaye 3aABOK NO COCTaB-
HbIM UHCTPYMEHTaM.

e MLEG - kaneHgapHblii cripeg,

2.7. 'pynna Instrument Leg

CofepXuT napameTpbl COCTABAOLLMX COCTABHOMO MHCTPYMEHTA.

Tag Mone Tvn OnucaxHue AonycTumMble 3Ha4YeHUsA

555 NoLegs NuminGroup KonnuyecTtBo cocTaB/AoLLmX. [lomkHO 6bITb = 2.
=> 600 LegSymbol String25 CrMBOSbHbBIN KOA, (hbouepca BXxoas-

LLLero B KanieHJapHbIii cnpega,.
=> 623 LegRatioQty Int32 KoathchmumeHT konuuecTsa
=> 624 LegSide char HanpaBneHue onepauuu. e "1" — buy

o "2"—sell

=> 637 LegLastPrice Pricel6.5 LleHa caenku no Horam, cOCTaBNsO-

LLWIM MHCTPYMEHT.
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2.8. 'pynna MiscFeesGrp*

CopfepxuT nHopmaumio o cbopax.

Tag Mone Tvn OnucaxHue AonycTumble 3Ha4YeHusA
136 NoMiscFees* NumInGroup KonmuecTtBo 3/1eMeHTOB B 6/10Ke. LO/mKHO BbITb = 1.
=>137 MiscFeeAmt* Pricel6.5 C6op 3a caenky.
=>139 MiscFeeType* Int32 Tun c6opa. "4" (Exchange Fees)

2.9. 'pynna Displaylnstruction

CopepxuT napameTpsbl, obasnsemble B aicbepr-3asnBsky. 1o Hanuumio atoli rpynnbl B cooblieHun New Order Single FIX Gate onpegenser,
4TO - 3TO aicbepr-3anska.

Tag

Mone

Tvn

OnucaHue

[onycTuMble 3HauYeHus

1138

DisplayQty

Int64

KonnyecTBo eauHUL, MHCTPyMeHTa B
NOCTOSIHHOW cocTaBnsiolleli o6bema
BCN/bIBatoLLEe (BMAMMOW YacTu) alic-
6epr-3asBku.

[aHHbIll napamMeTp He MOXeT 6bITb 60/IbLIe
o6bemMa Bcero aicbepra, ¥ MeHbLLE HeKO-
ro MUHUMa/IBHOTO 3HA4YeHUs, onpeaensemo-
ro B 3aBVCYMOCTM OT 6a30BOr0 akTVBa U Tu-
na MHCTPYMeHTa (3HaYeHus Ny6nkyoTes Ha
caiite 6upxn).

20036

DisplayVarianceQty

Int64

BenuunHa cny4aiHoro OTK/IOHEHWSA
ob6bema BCM/bIBaOWENn yacTu aiic-
6epr-3asBKu.

3HaueHne napameTpa OrpaHU4YeHO CHU3Y
HynieM, CBEPXY - YMC/IOM, MyOANKYEMbIM Ha
calite GUpXM.

1084

DisplayMethod

char

Twvn BCANbITUA.

=3 - Random (randomize value).

2.10. OcTtasibHbIE nons

BONbLWMHCTBO Moneit cooTBeTcTBYeT FIX-cneundvkauun. Hike npuBefeHbl HEKOTopble 13 NnogaepXkvBaeMblix noneit fix-coobueHuii. B
KOJIOHKe [, onyCTUMbI€e 3HaUYeHUs1 YKa3aHo NoaaepXMBaeMoe NogMHOXECTBO NMPeLyCMOTPEHHbIX NPOTOKOIOM 3HaUeHWiA. Ecin kakoe-nn6o
rosie He NpVBEAEHO B TabnuLe, cedyeT NpUAEPXNBaTLCA Npeanucannii cneuudukaumm FIX4.4.

Tag Mone OnucaxHvne [onycTumblie 3Ha4eHus
11 ClOordID Monb3oBaTtenbCcknini MaeHTUgK- | Mlilobas cTpoka. Tpebyetcs cOBMOAEHNE YHUKAIbHOCTM
KaTop OTnpaB/eHHON 3asiBKY. naeHTUrKaTopoB B pamkax kaxzgoro SenderCompld.
39 OrdStatus CocTosiHMe 3asBKU. * "0" New - lNMpuHaTa.
« "1" Partially filled - YacTnuHo ncnonHeHa.
» "2"Filled - VicnonHeHa.
» "4" Canceled - OTMeHeHa.
» "5" Replaced - 3ameHeHa.
« "6" Pending Cancel - OxngaeTtcsa oTMeHa.
» "8" Rejected - OTK/IOHEHA.
* "A" Pending New - OxugaeTcs npuHsATHe.
» "C" Expired - MpocpoueHa.
» "E" Pending Replace - Oxugaetcs 3ameHa.
44 Price Llena. JecatnyHoe umcno.
54 Side HanpaBneHwve onepavuu. e "1" - Buy
o "2"-Sell
59 TimelnForce Bupg, 3asBKku. » "0" Day —KoTupoBo4Has 3asBka (0CTaétcs B ouepeau
nocne 4acTUYHOro CBefeHs).
» "3"10C — BcTpeuHast 3asiBKa (CH/MaeTcs noce npose-
[EeHVs ayKLMOHA).
* "4" FOK — 3asska Fill-or-Kill.
* "6" GTD — 3asBka Good-till-Date
» "z" BOC — 3asBka Book-or-cancel (Passive only).

10
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Tag

Mone

OnucaHve

AonycTumblie 3Ha4YeHus

102

CxIRejReason

MpuunHa OTK/IOHEHMs 3anpoca
Ha OTMEHY/U3MEeHeHNe 3asiBKK.

"0" Too late to cancel - OTmeHa 3ano3gana, 3asBka uc-
nonHeHa.

"1" Unknown order - 3asiBka He HaligeHa.

"3" Order already in Pending Cancel or Pending
Replace status - 3asBka HaxoAWTCA B npoLiecce oTMe-
Hbl NN N3MEHEHNS.

"99" Other - [ipyroe.

103

OrdRejReason

MpuunHa OTK/IOHEHMS  3anpo-
ca. YkasblBaeTcs A8 Execution
Report c ExecType=8.

"1" Unknown symbol - IHCTpyMeHT He HalifeH.
"2" Exchange closed - ToproBasi ceccusi 3akpbiTa.
"3" Order exceeds limit - MNpeBbILIEH IMMWT.

"5" Unknown order - 3asiBka He HaiigeHa.

"6" Duplicate Order - Oy6nupylowiasn 3asBka, HeyHu-
KaslbHbIN naeHTudmnkaTop.

"99" Other - Apyroe.

150

ExecType

Tun oTyéta 06 M3MeHeHuK
cocTosiHus  3asBku  (Execution
Report).

"0" New - Pa3melleHune 3asBKu.

"3" Done for day - 3aBepLueHue ceccum.
"4" Canceled - YganeHue/cHaTne 3aaBKu.
"5" Replaced - 3ameHa 3asBKM.

"6" Pending Cancel - Oxungaetcs cHATYe.
"8" Rejected - OTKNOHEHNe 3anpoca.

"C" Expired - MNpocpoueHa.

"E" Pending Replace - OxunpaeTcs 3ameHa.
"F" Trade - Coenka.

"I" Order Status - CocTosiHME 3asBKN.

198

SecondaryOrderlD

LononHuTenbHbIi
KaTop 3asBKM B
SPECTRA.

naeHTudn-
cucteme

Crtpoka Buga:

"F:\aeHTndmkatop 3asBkm B cucteme SPECTRA" -
€CNN UHCTPYMEHT (ObloYEPC UM MHCTPYMEHT CTaHgap-
Ta.

"O:VpeHTudukarop 3aaBkn B cucteme SPECTRA" -
€C/IN MHCTPYMEHT OMLVIOH.

373

SessionRejectReason

Kop, npnyrHbl OTKIOHEHUA €0006-
LeHnsa Ha CeCCMOHHOM ypOBHeE.

"0" - HEKOppPEKTHBIN Ter.

"1" - MponyweHo ob6sa3artensHoe none.

"2" - Ter He onpefenéH Ans coobLleHnss Takoro Tuna.
"3" - HeonpegenéHHblii Ter.

"4" - 3HayeHue NN IToro Tera He ykasaHo.

"5" - YKka3aHO HEKOPPEKTHOE 3HayeHune A/1a 3TOro Tera
(3HaueHne BbIXOAWT 3a AOMYCTUMbIE NPeaensbl).

"6" - HekoppekTHbI hopmaT JaHHbIX A/151 3HAUYEHUS.
"7" - Mpob6nembl paclUnNgpPOBKK.

"8" - Mpobnembl nognucu.

"9" - Mpo6nembl ¢ ComplD.

"10" - T[lpobnembl ¢
SendingTime.

I'IpaBVI/'IbHOCTb}O/TO'-IHOCTbIO

11
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Tag

Mone

OnucaHve

AonycTumblie 3Ha4YeHus

e "11" - HEKOpPPEKTHBINA TN CO0BLLEHNS.
» "12" - Mpo6nemsbl Npu Banngauum XML.
» "13" - Ter BcTpeuaeTcs 60rblue, YeM OAUH pas.

e "14" - Tern onpepgeneHbl He B COOTBETCTBYIOLLEM NOPAS-
Ke.

e "15" - MNonsa rpynnbl onpeaeneHbl He B COOTBETCTBYHO-
Lem nopsagke.

e "16" - HenpasusibHO paccuMTaHO KO/IMYECTBO 3/IEMEH-
ToB B rpynne (NuminGroup).

e "17" - 3HaueHus Nons, y KOTOPOro Tvn He "data”, cogep-
XUT pasgenvrens.

e "99" - fipyroe.
» "7100" - MNpeBbIlEeHNEe MMUTA COOBLLEHWA.

e "7101" - CuctemMHas owwmoKa.

434

CxIRejResponseTo

OnpegensieT TMn 3anpoca, oTee-
TOM Ha KOTOpbIli ABNSeTCs CO06-
weHne Order Cancel Reject.

» "1" - Order Cancel Request.

« "2" - Order CancellReplace Request.

530

MassCancelRequestType

Tun 3anpoca Ha MaccoBytk OT-
MEHY.

e "1" - OTMeHa BCcex 3asBOK N0 MHCTPYMEHTY.

e "8" nnm "9" - OTMeHa BCex 3asABOK Ha KOHKPETHOM cer-
MEHTE PbIHKa.

e 'Z' - 3anpoc HKLL Ha npoBepKy gocTtatouyHocTh obecne-
YyeHusa no bo.

531

MassCancelResponse

PeakLus TOpProsoii cucTeMbl Ha
MacCOoBYI0 OTMEHY 3as1BOK.

e "0" - 3anpoc Ha MaccoBYH OTMEHY 3aABOK OTK/IOHEH.
e "1" - OTMEHEHbI BCe 3asBK/ MO UHCTPYMEHTY.

e "8"nnn"9" - OTMeHeHbI BCe 3asiBKN Ha KOHKPETHOM cer-
MeHTE pbIHKa.

532

MassCancelRejectReason

[pyvynHa OTKI0OHEHUA MaccoBO-
ro 3anpoca Ha CHATUE 3aABOK.

"99" Other - Apyroe.

1300

MarketSegment|D*

CerMeHT pblIHKa.

e "F"— Futures

« "O" - Options

20008

Flags

®narn onepauuu.

BuTbl B none Flags B coobuweHunax 4.1.1. New Order
Single n 4.1.4. Order Cancel/Replace Request:

 0x8 - BbINO/HATL NPOBEPKY IMMUTOB LiEHbI /15 ONLMO-
HOB.

Butbl B none Flags B coobuieHnn 4.1.6. Execution Report:
* O0x1 - KoTnpoBsoyHas.

* 0x2 - BcTpeyHas.

* 0Ox4 - BHecuctemHas.

* 0x8 — Cpenika nepeHoca no3uumii.

e 0x10 - Mpu BbICTABNEHUM 3asiBKM HE MPOBEPS/INCH
[EHBIN MO KIINEHTY.

* 0x200 - INpw BbICTABNEHUN 3AABKN HE MPOBEPANNCH /K-
MWTbI MO OMNLMOHAM.

* 0x2000 - Mpr3HaK CHATWSA NACCMBHOMN KPOCC-3asiBKM.

¢ 0x80000 - 3aseka Fill-or-kill.
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Tag Mone OnucaxHvne AonycTumblie 3Ha4YeHus

* 0x100000 - 3anuch ABnseTca pesynsratoM onepauuu
nepemMeLleHns 3asaBKu.

* 0x200000 - 3anucb siBASETCA pe3y/ibTaTtoM onepaumu
yAaneHns 3asBKu.

* 0x400000 - 3anucb ABNSAETCA pe3ysTaToM rpynnoBoro
yaaneHus.

* 0x2000000 - TexHUYecKas KIMpPUHIoBas caenka, cop-
MWpOBaHHas BHe TOPIOB.

» 0x4000000 — lMpu3HaK aApecHoi 3asiBKW, afpecHol
COenku.

¢ 0x8000000 — Cpaernka no cBA3ke.

* 0x20000000 - lNMpusHak ypaneHns octartka 3asBku Mo
NPUYNHE KPOCC-CAENKN.

» 0x80000000 — lMpur3HaK afpecHoit 3asiBKK, afpecHol
CLE/KM C M3TUMHIOM MO YHUKaNIbHOMY KOZY.

* 0x100000000 - 3anuncb SABMAETCA pPe3ynsrtatom orne-
paumn yaaneHus 3asBku cepsucom Cancel On
Disconnect.

* 0x2000000000 - 3anucb ABNSETCA pe3ynsraTtom onepa-
unn ynaneHus 3assku cepsrucom User Kill Switch.

* 0x4000000000 - 3anpoc HKL| Ha 3aknto4eHne caenok ¢
Y4acTHVMKOM TOProB.

» 0x8000000000 - 3annchb ABNSAETCA Pe3ynsLTaTom onepa-
Lun yfaneHus 3asaBku nocpeacTsoM KoMaHAbl ‘3anpoc
HKLL Ha npoBepky gocTaTtoyHocTu obecnevermns no b&'.

» 0x10000000000 - Cpenka, copmupoBaHHas B Npo-
Lecce IMKBUAALIMOHHOIO HETTUHTA.

* 0x20000000000 — AKTVBHasa CTOpOHa B cAenke. 3asB-
Ka, npvBeALwasn K caenke npu AobasieHun B CTakaH.

* 0x40000000000 — MaccrBHasa cCTopoHa B caerke. 3asB-
Ka 13 cTakaHa, y4acTByloLas B CAESKe.

» 0x200000000000 - Mpu3HaK CUHTETUYECKON 3asiBKN.

» 0x800000000000 - 3asiBka aiicbepr.

» 0x20000000000000 - BcnnabiTve ouepenHol BUAVMON
yacTu aiicbepra.

» 0x1000000000000000 - 3asBka Book-or-cancel
(Passive only).

» 0x4000000000000000 - Mpu3Hak 3asBKU/CAENKM BO
BPEMS ayKLMOHa OTKPbITUS.

BuTbl B none Flags B coobuenun 4.1.3. Order Mass

Cancel Request:

* 0x10 - CuctemMHble 3aaBKU.

* 0x20 - BHecucTtemHeble.

» 0x40 - Bee.

20035 NccRequest MpusHak 3anpoca HKL, Ha 3a-|¢ "Y" — 3anpoc HKL, / Cgenka Ha OCHOBaHUM 3anpoca

KNHOYEeHNe cAenokK ¢ Y4acTHUKOM

TOProB.

HKL,

"N" — O6blyHas 3asnBKa / caesnka.

13



Cneyudukaums npotokosa FIX MockoBCKO BUpPXM 151 CPOYHOTO pbiHKA 26.12.2023

3. MpOTOKO/1 CEeCCMOHHOIo YPOBHA

MPOTOKOM CECCUOHHOTO YPOBHSI 06eCcneunBaeT MAEHTU(MKALMIO CTOPOH B3aMOLEeNCTBIS, rapaHTUPOBaHHYH AOCTaBKY U Noc/iefoBaTeslb-
HYH0 06pab0TKy COOBLLEHWNI, KOHTPO/Ib COCTOSIHUS COEANHEHMS 1 BO3MOXHOCTb BOCCTAHOB/IEHUSI CECCUU B Cly4ae cH0eB.

3.1. NogaepxnBaemMble COOOLLEHUS

* Logon - NIHMLMMpPYET CeCcCcUio 1 CoefHeHue.

« Logout - VIHuumnpyeT unun noaTeepxaaeT paspbiB COeAVHEHNS.

» Heartbeat - Mepenaétca nepuognyeckn o1si KOHTPOSH COCTOSIHWS COELUHEHUS.

» Test Request - 3anpoc BHeoyepeaHoro Heartbeat oT NpOTVBONOIOXHON CTOPOHbI.

« Reject - OTNpaBnsieTcs B 0TBET HA HEBEPHOE COOGLLEHNE (HEKOPPEKTHBIN 3aro/10BOK, KOHTPO/IbHAS CyMMa U T.N.), NpULLesLLIee OT ApYroi
CTOPOHBI.

« Resend Request - 3anpoc nNoBTOpHOl Nepefaun coobLLeHui B onpeaenéHHOM UHTepBasie HOMEepOB.

» Sequence Reset - /icnonb3yeTcs Npy NOBTOPHON Nepechbisike A1 NPonycka agMUHUCTPaTMBHbIX coobLyeHuii - Gap Fill mode. Ucnonb-
3yeTcs ANns copoca cuéTuMka HoOMepoB coobLeHuid - Reset mode.

Bce COO6U.I,eHI/IF| MOryT nepegaBarbCA B 06ounx HanpasneHunax.

3.1.1. Logon

Coo6LLeH1e, MHULMMpYIoLLEee UK NOATBEPXAAIOLLEE YCTAHOBKY CecCUM. [JOMKHO 6bITb NEPBLIM COOBLLEHMEM B KaXKAOM NOAK/IOUEHMNN.

Tag ‘ Mone Hanunuune Tun OnucaHve

<lpynna Header> Y Tun coobuyeHuns "A".

98 EncryptMethod Y Int MeTog wudposarus. [omkHo 6bITb ykasaHo "0" — NONE_OTHER — wudpo-
BaHMe COOBLLEHMIT OTK/IOUEHO.

108 HeartBtInt Y Int WHTepBan nepefaun Heartbeat coo6LEHWIA.

141 ResetSegNumFlag N Boolean |Ecnu 3T0T ¢hnar yctaHOB/EH, TO 06€ CTOPOHbI AO0/MKHbI COPOCUTL CHETUUKM
co06LLeHwiA.

<lpynna Trailer> Y

3.1.2. Logout

Coo6LeH1e, MHULMMpYIoLLEe UK NOATBEPXAAIOLLEE 3aBEPLLEHE CEeCCUM.

Tag ‘ Mone Hanuune Tvn OnucaHve
<[pynna Header> Y Tun coobuyeHus "5".
58 ‘Text N String MpnynHa 3aBepLUeHnsa ceccuun.
<Mpynna Trailer> Y

3.1.3. Heartbeat

Mepepaértcsa neproanyeckn 41 KOHTPOISA COCTOSAHUA coeauHeHmnst. Ecnun Heartbeat nocbinaetcs B oTBeT Ha Test Request coobLueHune, To
none TestReqID pomkHo cofepxaTtb naeHTudukarop Test Request, Ha KOTOpPbI OHO SABNSIETCS OTBETOM.

Tag ‘ Mone Hanwnuune Tun OnucaHve
<[pynna Header> Y Tun coobuieHns "0".
112 TestReqID N String TpebyeTca ykasaTb naeHtTudmkarop Test Request , ecnu coobLueHve aBnseT-

CA OTBETOM Ha Hero.

<[pynna Trailer> Y

3.1.4. Test Request

CoobLieHure Bbi3biBaeT/MHMUMUpYeT/3anpalumBaeTt Heartbeat coobLyeHne ¢ NPOTUBONOIOXHOW CTOPOHBI.

Tag ‘ Mone Hanuune Tvn OnucaHve
<Mpynna Header> Y Tun coobLyeHus "1".
112 ‘TestRquD Y String MpeHTudmkarop 3anpoca, Bo3BpalyaeTcsl B OTBETHOM Heartbeat.
<lpynna Trailer> Y
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3.1.5. Reject

BblgaeTcs B OTBET Ha NOJTyYEHHOE COOBLLEHNE, KOTOPOE HEe MOXET ObITh NPaBUIbHO 06paboTaHo M3-3a OLLIMGOK B COBNIOAEHNM MPOTOKONA
CECCMOHHOrOo YpPOoBHSA. Hanpumep, coobLLeHNe COAEePXUT HeAONYCTUMbIE NCXOAHbIE AaHHble (MsgType=&).

Tag ‘ Mone Hanuune Tvn OnucaHve
<[pynna Header> Y Tun coobLieHus "3".
45 RefSegNum Y SegNum | Homep OTBEPrHYTOro COO6LLEHMS.
371 RefTagID N Int Homep HEKOPPEKTHOro Mons.
372 RefMsgType N String Tun OTK/IOHEHHOTO COOBLLEHNS.
373 SessionRejectReason |N Int Kop, NpyymHbI OTKNOHEHUSI COOBLLEHNS.
58 Text N String PaclumndpoBka NpUyvHBbI.
<lpynna Trailer> Y

3.1.6. Resend Request

Coo06LeHne Mcnonb3yeTcs ANt UHULMMPOBaHWSI NOBTOPHOW Nepeckliki coobLueHuli B onpesenéHHoM UHTepBasie HOMEPOB. Ec/n HyXHO
3anpocuTb MOBTOPHYI NEPECHIIKY OAHOro coobueHus, Torga BeginSeqNo=EndSeqNo. Ec/in Hy)kHO 3anpocuTb BCe nocreaytoLne coob-
LLLEeHUs1, HauMHas ¢ onpeaenéHHoro Homepa, Torga EndSeqNo=0 (nokasbiBaeT 6€CKOHEYHOCTD).

Tag Mone Hanuune Tvn OnucaxHve
<[pynna Header> Y Tun coobLueHns "2".
7 BeginSeqNo Y SegNum | Homep nepBoro coo6LLeHUs, KOTOPOE HYXXHO NMOBTOPHO Nepecnathb.
16 EndSegNo Y SegNum | Homep nocnegHero coobLyeHNs, KOTOPOE HY)XHO MOBTOPHO nepecnarhb.
<Mpynna Trailer> Y

3.1.7. Sequence Reset

CoobuieHne Sequence Reset UMeeT criefytoLime peXnumbl:

* PexuM 3anosiHeHus nNponyckoB (Mcnonb3yetcs none MsgSeqNum);

* Pexunm copacbkiBaHusi cueTunkoB (none MsgSeqNum urHopupyetcs).

Pexwum 3anonHeHus nponyckos (Gap Fill mode) ucnonb3yetcs kak oTBET Ha coobLieHne Resend Request B cnyyae, eciv 0gHO Uaun He-
CKO/IbKO COO0DBLLEHUI AOMKHBI BbITb MPOMYLLEHbLI NO CAEAYIOLLMM NPUYMHaM:

« Ha npoTskeHM HopMasbHOTO MpoLecca NOBTOPHOI MOCHISIKM OTNPaBSIOLLAs CTOPOHA BbiGpasia "He OTNpaB/saTh COO6LLEHNs" (Hanpu-

Mep, ec/in 3asiBKa He aKTyasibHa);

* Ha npoTseHun HOpMasibHOro MmpoLecca MOBTOPHOW MOCbIIKM NPOMYCKAlTCS HOMepa afMWHUCTPATUBHBLIX COOOLLEeHW A (Hanpumep,
Heartbeat , Test Request).

GapFillFlag="Y" — cBnaeTeNbCTBYET O TOM, YTO MCMOMb3YETCA PEXNM 3arnoiHeHns Npobesnos.

Tag Mone Hanuune Tvn OnucaHve
<lpynna Header> Y Tun coobLeHus "4".
123 GapFillFlag N Boolean | Pexum:
¢ "Y" - Gap Fill mode - Pexum 3anosiHeHus Npo6esioB (MCNnosb3yeTcs no-
ne MsgSegqNum). B aToM pexvmMe CO06LLEeHEe UCMONb3YETCH Kak OTBET Ha
Resend Request B cnyyae, korga 04HO MU HECKO/IbKO COOBLLEHWI fOMKHbI
6bITb MPONYLLEHBI.
« "N" - Reset mode - Pexum copoca CHETUMKA HOMEPOB COOBLLEHWIA.
36 NewSegNo Y SeqNum | HOBbIi NOPAAKOBLIA HOMEP.
<pynna Trailer> Y

3.2. CueHapun ycTaHOBKU U copoca ceccum

3.2.1. YcTaHOBKA 1 3aBeplLueHne ceccuu

Y kaxpoi ctopoHsbl (FIX Gate, KIMEHT) No 2 cyeTymka coobLieHuit: In n Out. CyeTuurk In Ha FIX Gate fo/mKeH COOTBETCTBOBATbL CHETUMKY
Out Ha knneHTe. Cyetuumk Out Ha FIX Gate fomkeH COOTBETCTBOBATL CHETUMKY IN Ha KNUeHTe.
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[ns yctaHoBkM FIX ceccumn CTOpPOHbI 06MeHMBaAOTCA CO06LLeHAaMU Logon, B KoTopom MsgSeqNum BbICTaBnsieTCss B COOTBETCTBUN CO
cBoMM cuyeTymkom Out. BTopas ctopoHa npu nonyyeHun Logon ceepsieT npuweawmnii MsgSegNum ¢ oXmaaeMbiM 3HAYeHNEM CHETUMKA
In. Mpun HecoBnageHUn Ha N6 U3 CTOPOH NPOMCXOANT 06paboTka B 3aBUCKMOCTM OT TOrO, B Kakyto CTOPOHY OT/IM4aeTcs npulieaLnii
MsgSeqNum:

» Ecnu npuwepgwnii MsgSegNum 6osbLue oxuaaemoro In, To B oTBeT oTnpasnsetca Resend Request. Mpu atom FIX Gate nepenowuner
nponyLLeHHbIe COOBLLEHMS (KTMEeHTY BaXKHO NONY4YnUTb HeAoNnoyYeHHble Execution Report). KnneHTy B Takoi cutyaumm pekomeHayercs
ncnonb3oBatb MexaHu3M Gap Fill Bo n3bexaHne noBTOpHOI 06paboTKN CTapbiX HeaKTyaslbHbIX 3as1BOK.

» Ecnu npyweamii MsgSeqNum MeHbLUEe 0XUAAeMoro In, To 3TO 03HaYaeT, YTO Yy NPOTUBOMOMOXHON CTOPOHbI COPOLLEHO COCTOSIHWE B
CUY TeX WU UHbIX MPUYKH. A knneHTa nonyyeHne MsgSeqNum MeHbLUe oxugaemoro In o3HavaerT:

* Pectapt FIX ceccuv no pacnmcaHuio — NPOUCXOANT KaXKAyHo HOUb.

* HekoTopyto UCKMIOUNTENBHYIO CUTYaLMIO B CepefyHe ceccun (BOCCTaHOBNEHNE Nocne c60s, NEPeK/oYeHne Ha XON0AHbI pe3eps u
T.4.).

B 3TOM C/lyyae KAMEeHTy HeO6X0AMMO Ha CBOel CTOpPOHE CBpoCUTh cueTumK In B 1.

Ecnu knuneHT oTkpbiBasa FIX ceccuto npucklnaet Logon ¢ MsgSeqNum meHbLUe oxugaemoro cepsepom, FIX Gate asTomarnyeckn nog-
CTPOUT CBOWi CUETYMK IN NOA HOBbIE HOMEpPA OT K/IMEHTA.

[ns yctaHoBKM coefmHenusi ¢ FIX Gate kMeHT Ao/MmKeH OTnpaBuTb coobLieHne Logon, ykasas cBoii SenderComplD. Ecnv coobuieHune
Logon KoppekTHOe 1 nonb3oBaTesib aBTopusosaH, FIX Gate oTnpaBnsieT KAMeHTy oTBeTHOe Logon coobLLeHre, KOTopoe noaTeepxaaet
YCTaHOBKY coeguHeHus. Ecnn coobleHre Logon He KoppekTHoe nam CucTemMa He aBTopu3oBaslia nosb3osartens, FIX Gate 3akpbiBaeT
coefiuHeHne, He OTNPAaB/AS HUKAKNX OTBETHbIX COOBLLEHWN.

KoppeKTHbIM 3aBepLUEHNEM/3aKPbITUEM CECCUN CUMTaeTCs 06MeH Logout COOBLLEHMAMN MEXAY NMHULMATOPOM 1 akLenTopoM. [ipyrue cno-
CO6bI 3aKpbITMS/06pbIBA CECCUM A0/MKHBI PACCMATPUBATBLCS Kak HEKOPPEKTHbIE 1 Takune, KOTOPble NPUBOAAT K OLwmMbke. 15 3aKkpbiTus cec-
CWN K/TMEHT [O/HKEH OTNPaBUTb CoobLLEeHNe Logout n AoxaaTbCcst OTBETHOIO coobLyeHmns Logout oT FIX Gate.

PekomeHayeTcs nepes oTnpaBkoli Logout coobLeHUst y6eanTbCsi B TOM, YTO HW OfHO COOG6LLEHME He NOTEePSIHO U He NponyLLeHo. [ns 3Toro
KIMEHT oTnpaBnsieT cooblyeHne Test Request 1 xaEéT oTBeTHOro Heartbeat coobuieHus.

B cnyyae nepenogknitouenus k FIX Gate, noBTOpHasi 0TnpaBka coobLLeHMs Logon AomkHa BbITb BbINOIHEHA HE paHee YeM yepes 30 CekyHa
nocne 3aBepLueHns NpeablayLLein ceccnn. ECnm KIMeHT caenaet Takyo NonbITky paHblle, FIX Gate 3akpoeT coeAnHeHve, He oTnpaBss
HMKaKNX OTBETHBIX COOOLLEHNIA.

MpumeyaHue:

Kaxkablii HOBbI TOProBbIii A€Hb KNMEHT LO/MKEH OTMPABASTL COO6LLEHME LOgon ¢ NMOPSAKOBLIM HOMEpPOM 1. Kaxzblii pa3 npu NOBTOPHOM
nogxntoueHun K FIX Gate B TeueHue AHS KIIMEHT JO/MKEH OTNPaB/saTk coobLyeHne Logon ¢ NopsiaKoBbLIM HOMEPOM, KOTOPbIN 60/bLue Ha
1, YeM y NOC/IEAHETO COOBLLEHNS B UCXOASILLEM Jl0Te.

Ecnvn knveHnT nownet FIX Gate coobueHne Logon c chnarom ResetSeqNumFlag="Y", To oH He nonyunT oT4eTbl Execution Report, oTHO-
cAwpmecs K Co6bITUAM, MPOM30LLEALLIMM [0 YCTaHOB/IEHNS CECCUN.

BHumaHue!

Ecnun knneHT B oTBET Ha Resend Request, nonyyeHHblii oT FIX Gate, BbINOMHAT NOBTOPHYO OTNPaBKY COOGLUEHWI YPOBHSA NPUIOXEHMUA
C BbICTaBMEHHbIM (hnarom PossDupFlag="Y’, T0O 3TO MOXeT NPMBECTW K OTKPLITUIO HOBbIX NO3ULMIA. B CBA3W C 3TUM, BMECTO NMOBTOPHOW
OTNPaBKN COOGLLEHUI YPOBHSA NPUNOXEHUS KIMEHTY peKOMeHAyeTcsi BbINMOMHUTL cueHapuii Gap Fill — oTnpaBuTth Ha cepsep coobLueHne
Sequence Reset B pexwvm 3anonHexus npobenos (Gap Fill mode).

3.2.2. 3anpoc NOBTOPHOIT OTNPaBKN COOOLEHUIA

B npouecce nHMLmManu3aLum uav nocse Toro, kak coeMHeHne 6b1110 HEOXUAaHHO Pa3opPBaHO, MOXET BO3HUKHYTb CUTYaLWs, KOTAa KITMEHT
nosiyyaet coobLeHne, Y KOTOPOro NopsiikoBbIi HOMep 6oblue, YeM oxugaetcs. OxugaeMbiM NOPSAKOBbIM HOMEPOM BXOASLLENO CO06-
LLIEHNA CYNTAETCA TaKoM, KOTOPbI 6oMbLUe Ha 1, YeM y nocnefHero coobLLEeHNs BO BXOASALLEM lore. B 3ToM ciyyae KNMEHT JO/MKEH MHULK-
1poBaTb MOBTOPHYO OTNPaBKy COObLLEHWIA, nocnas coobLieHne Resend Request, B KOTOPOM JO/MKEH ObITh YkasaH AnanasoH NopsaKoBbIX
HOMEpOB NMponyLLeHHbIX cooblueHnii (BeginSeqNo, EndSeqNo).

Hanpumep, nopsaKoBbli HOMep NOCNEAHEr0 NOMYYEHHOTO K/IMEHTOM COOOGLLEHUS [0 NOTEepU CBA3M POBHO 5, a NOcne BOCCTaHOB/IEHUS
cBasun FIX Gate npucnan coobLyeHne ¢ NopsaKkoBbIM HOMepoM 10. 3TO 3HAUUT, YTO KAMEHT nponyctun/notepsn ¢ 6 no 9 coobuieHus. Ans
NONyYEHUs1 3TUX COOBLLEHNI KTMEHT AO/MKEH OTpaBuTb Resend Request cooblieHne ¢ BeginSeqNo=6 n EndSeqNo=9.

EC/1 0AHA U3 CTOPOH MoJyYa COO6LLEHME C YCTAHOB/IEHHLIM UM He3anoHeHHbIM doiarom PossDupFlag, y KOTOporo nopsiakoBbIii HomMep
MeHbLUE, YeM OXUAAETCS, TO 3TO CBUAETENbCTBYET O CEPbE3HOI OLIMBKE. B 3TOM C/lyuae PeKOMEHAYETCs 3aKPbITb CECCUI0 U 06PaTUTLCA
B TEXHWUYECKYIO MOALEPXKKY.

3.2.3. [poBepKa COCTOAHUSA coeANHEHUA

[ina MoHWTOpUWHra cocTosiHMA FIX coeanHeHns v onpefeneHns npo6benos B NOPSAKOBbLIX HOMepax COOBLLEHNIA, HaNpUMep, B C/lyYae noTepu
BXOAALLMX COOBLUEHWUIA, KTMEHTCKOe NPUIOXEHNE AO0/KHO C 3aaHHOl NeprmoanYHOCTLIO (3HadYeHne nons HeartBtint coobueHns Logon)
hopmMupoBaTh 1 oTnpasnsATh B FIX Gate coobLieHve Tuna Heartbeat.
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Ecnv B OTBET Ha OTOC/aHHbI Heartbeat B TeueHve 3a1aHHOMO NpoMexyTka Bpemenn (HeartBtint nioc Bpems Ha nepefady) He NpULLO HI
OAHOTO COOGLLEHMSA, KNIMEHT AO/MKEH CPOPMMPOBATL 1 OTNPaBUTL coobLieHre Tuna Test Request. Ecnv v Ha Test Request 3a 3aAaHHbIi
NPOMEXYTOK BPEMEHW HET OTBETA, TO CUNTAETCS, UTO COEAMHEHWE NOTEPSIHO, U KNIMEHTY HEOB6X0AMMO 3aHOBO YCTaHAB/IMBATL COeIUHEHNE.

3.2.4. C6poC CYHETUNKOB HOMEPOB COOOLLEHUIA

Kaxpgyto Houb nepef Hayanom Toprosoro AHss MOEX aBToMatuuecku copacbiBaeT NopsAKkoBbie HOMepa COOOLLEHW. DTO 3HAUUT, YTO Ka-
X[bl HOBbIN AeHb NOPSAKOBbIE HOMEpPa COOBLLEHMI HauMHaKTes ¢ 1.

B TeyeHve TOProBoro fHA KAWEHT MOXET 3anpocuTb COPOC NMOPSALAKOBbIX HOMepPOB coobLeHni (MsgSegNum) ¢ NOMOLLBI0 COOBLLEeHUs
Logon c yctaHoBneHHbIM chnarom ResetSegqNumFlag="Y'. PekomeHayeTcs nepes c6pocom NopsiAKOBbIX HOMEPOB OTNPaBUTb CO0OLLEHVE
Test Request n goxagatbcsi 0TBeTHOro Heartbeat coobuueHns. 3TO BbINOMHAETCA UHULMATOPOM A5 TOro, YTOObl y6eauTbCs B TOM, YTO
OH MO/y4Yns BCe OTNpaB/ieHHble eMy COOOLLEHNS, T.€. HA OAHO CO0bLLEeHNs He nponyLeHo. Mocne nonyyeHusa oteeTHoro Heartbeat coo6-
LLIeHVs KIMEHT oTnpasnsieT cooblieHre Logon B 3Ty xe ceccuio ¢ MsgSegNum=1 n ResetSeqNumFlag="Y'. FIX Gate go/mkeH OTBETUTb
Takum xe coobuieHnem Logon ¢ MsgSegNum=1 n ResetSeqNumFlag="Y". MNocne 3Toro c6poc NopsiAKOBbIX HOMEPOB CUUTAETCS YCNELIHO
3aBepLUEHHbIM 1 Kaxkoe nocnegyoLee coobLyeHve ot n1oboli 3 CTOpPoH ByaeT NMeTb NOPAAKOBbIA HOMep 2.

MpumeyaHwue:

Ecnun knmeHT nHnyumposan 3anpoc cbpoca nopsaKoBbIX HOMEPOB B TEUYEHWE TOPrOBOTO AHSA, TO BCE HakKoneHHble cepeepom FIX Gate un
elle He JoCTaB/IeHHblE COOOLLIEHUA He ByayT AOCTaB/EHb! KNNEHTY.

3.2.5. BoccTaHOB/IeHue ceccuu nocne coos

B0o3MmOXHbI criegytoLive Cnocobbl BOCCTAHOB/IEHMS CECCUM:

1. Ecnu npu paspbiBe CBSA3W HE NPOM30LLIIO NOTEPU JIOTOB HA CTOPOHE K/IMEHTA, TO [i11 BOCCTAHOB/IEHUSI CECCUM U NOJTyUYEHWsi COOBLLEHWIA,
HaKOMMEHHbIX HA CEpBEpe, PEKOMEHAYETCS CieflytoLas NocneoBaTelbHOCTb AeCTBUIA:

* OTnpaBnTb CO06LLEHNE Logon ¢ NopsiakoBbIM HOMepoMm (Mosie MsgSeqNum), KOTopblii 6o/bLie Ha 1, YeM Y NOCNEAHET0 COOBLLEHUS
B ucxopasiiem nore.

» Ecnu B OTBET NOSTy4eHO CO06LLEHME Logon ¢ nopsiikoBbIM HoMepoM (MsgSegNum) 6onbLue, YeM OXUZAETCS, TO A/ BOCCTAHOB/EHUS
NponyLLEHHbIX coobLLeHnli HeobxoauMo oTnpaBuTb Resend Request ¢ ykasaHnem gpanasoHa NopsiakoBbIX HOMEPOB MOTEPSIHHbIX
COO0O6LLEHWIA.

 FIX Gate 0TNpaBuT K/IMEHTY BCE COOBLLEHNS 13 YKA3aHHOTO Auana3oHa NopsiAKoBbIX HOMEPOB W NPOAOMKMT HOPMasIbHYHO Pa6oTy.

2. TNpw BO3HUKHOBEHUW CEPLE3HOI OLLINOKM, NPUBOAALLEN K HACTUYHOW MW NOMTHOW NOTEPE KNMEHTOM /I0T0B, PEKOMEHAYETCS UCNO/b30BaTh
cnefytoLuii cnocob BOCCTAHOBNEHNA CECCUM:

» OTnpaBuTb coobuieHne Logon, B koTopom MsgSeqNum=1.

» Ecnu B oTBET nony4yeHo coobLeHne Logon ¢ Text(58)="MsgSeqNum too low, expecting X but received Y", Torga oTnpasuTb COO6LLEHNE
Logon, B koTopoM MsgSegNum=X.

« OTnpaBuTb Ha cepBep cooblueHne Resend Request ¢ ykazaHWeM AnanasoHa nopsfkoBbiX HOMEPOB NOTEPSHHbIX COOBLLEHNIA.
+ FIX Gate 0TnpaBWT KIMEHTY BCE COOBLLEHNA N3 YKa3aHHOrO AnanasoHa NopsAKOBbIX HOMEPOB U MPOAO/HKUT HOPMasIbHYH0 PaboTy.

3. Mpu HepocTynHOCTM ocHOBHOro FIX Gate cepBepa NofktoueHWe KMeHTa 6yAeT BbINOMHEHO GanaHCMPOBLLMKOM Ha pe3epBHbIi FIX
Gate cepsep.

OCHOBHOI# 1 pe3epBHbIii CEPBEPLI HE CUHXPOHM3MPYIOT MeXAy COo60i nopsakoBble HOMepa coobLeHnii MsgSeqNum, noatomy npu
nepekoYeHnn Mexay HUMK NocnefoBaTe/IbHOCTb HOMEPOB COOBLLEHNI He MOXET 6biTb NPOAO/HKEHA. MpU NOMbITKE MOAKIHYUTLCS
K pe3epBHOMY CeEpBEPY K/MEHTY NPUAET COOOLLEHNE C NOPAAKOBLIM HOMEPOM, MEHbLUMM OXMAaemoro. B Takoli cutyauum cnegyet
c6pocUTb NOPSIAKOBbLIE HOMEPA COOBLLEHWIA.

Mpy NepekoUYEHN Ha Pe3epBHBbIii LLH03:

» Cuetuuk In Ha FIX Gate oxumpaer MsgSeqNum=1 ot knmeHTa. Mpu nogknoueHun 6e3 cbpoca HOMEPOB UCXOASALLMX COOOLLEHN Ha
knueHTe, FIX Gate nepe3sanpocuT "HefonosyyeHHble" coobLLeHus. Ha 4To KIMEHTY peKoMeHAyeTCs BbINOMHUTL cLeHapuii GapFill —
oTnpaBuTb Ha cepBep coobLleHne Sequence Reset B pexxm 3anonHeHus npobenos (Gap Fill mode).

» Cuyetunk Out Ha cepBepe MOXET 6bITb 60MbLLINM 1, HO MeHbLUe, YeM Bbi/1 Ha NpeabliayLieM akTUBHOM cepBepe (paBHbIM KONTMYecTBy
COOGLLEHNIT YPOBHA NPUMIOXEHUs, 6€3 aAMUHUCTPATMBHBIX COO6LLEHNI). B 3TOM cniyyae KAMEHT NOJy4ynT OT CEpBEpa COO6LEHNE
Logon ¢ MsgSegNum MeHblUe oXxmaaemoro. KNneHTy cneayet Ha CBOeli CTOPOHE Takke COPOCUTbL CUETUMK IN.
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4. ToproBoe B3anmopgencrTeune
4.1. MoaaepxmBaemMble COOOLLEHUA
* New Order Single — Nepegaétcs ot knneHTa Kk FIX Gate. 3anpoc Ha co3faHne HOBOI 3asiBKU.
» Order Cancel Request — Nepeaaétca oT knveHTa Kk FIX Gate. 3anpoc Ha OTMeHY aKTUBHOW 3asiBKM.
« Order Mass Cancel Request — [Nepegaétcs oT knmeHTa K FIX Gate. 3anpoc Ha MaccoByt0 OTMEHY aKTUBHbIX 3a5BOK.
» Order Cancel/Replace Request — MNepeaaétcs oT knneHTa K FIX Gate. 3anpoc Ha 3MeHeHVe aKTUBHOM 3asiBKU.
« Order Status Request — Nepegaérca ot knneHTa K FIX Gate. 3anpoc Ha nosiydeHne TEKYLLEro COCTOSIHUST 3asiBKU.
« Execution Report — MNepepaétca ot FIX Gate knmeHTy. CoaepxuT MHOpMaLuio 06 M3MEHEHUN COCTOSIHUSA 3asiBKU.
» Order Cancel Reject — MNepepaétca ot FIX Gate knneHTy. CofepXut NpuynHy HEBO3MOXHOCTU OTMEHbI 3a5BKU.
« Order Mass Cancel Report — Nepegaétcs ot FIX Gate knmeHTy. OTBeT Ha Order Mass Cancel Request.
4.1.1. New Order Single
Pa3MelLeHVe HOBOV TOProBOii 3asiBKM N0 NII0G0MY BUAY UHCTPYMEHTOB.
Tag ‘ Mone Hanunuune Tun OnucaHve
<lpynna Header> Y Tun coobueHus "D".
60 TransactTime Y UTCTimestamp | Bpemsi otnpasku 3assku B UTC. ®opmar pgatbl: YYYYMMDD-
HH:MM:SS.sssssssss
11 ClOrdID Y String20 Monb3oBaTeNbCKUiA MAEHTUUKATOP OTNPAaBIEHHON 3aBKU.
583 ClOrdLinkID N Int32 BHeLwHWiA Homep.
20021 MatchRef N String10 KnueHTcknin ngeHtudmkaTop agpecHol 3assku. icnonb3yetca ans ra-
PaHTMPOBAHHOTO CBELEHNS aPECHbIX 3as1BOK.
40 OrdType Y char Tun 3asasku. Moaaepxmsaerca TMn 3asaBku:"2" — Limit
55 Symbol Y String25 CVMBO/IbHbIN KO, UHCTPYMEHTA.
461 CFICode C* String6 Knacc chuHaHCcoBOro MHCTpyMeHTa no craHaapty 1SO-10962. Obssa-
TeNbHO A5 3a5BOK N0 OMLUMOHaM 1 15 3asiBOK MO COCTaBHbIM UHCTPY-
MeHTaMm.
o FXXXXX — hbtovepc
e OXXXXX — onumoH
*« FMXXXS — kaneHgapHblii crnipeg,
167 SecurityType C* String4 Tun cocTaBHOrO MHCTPyMeHTa. O6s13aTenibHO B coobLieHun New Order
Single npn nogaye 3asBOK N0 COCTaBHbIM MHCTPYMEHTaM.
¢ MLEG - kaneHaapHblii cripeg,
1 Account Y* String3 3-X CUMBOJIbHbIV KOZ KNMEHTa.
59 TimelnForce N char Bug 3asaBku. Ecnv none He nepefaHo KAVEHTOM, TO MO YMOMYaHUIO Bbl-
cTaB/isieTcs 3HaveHue "0" (KOTMPOBOYHAas 3asBKa).
54 Side Y char HanpasneHve 3aaBku.
1138 DisplayQty C Int64 KonnyecTtBo eavHWL, MHCTPYMEHTa B MOCTOSIHHOW cocTaBnsoLweil 06b-
ema BchbiBatoLLei (Buammoli yactu) aiicbepr-3asBku. TpebyeTtcs npu
Hanmuum nonei DisplayVarianceQty, DisplayMethod.
20036 DisplayVarianceQty |C Int64 BennumHa cnyvaHOro OTK/IOHEHMsI o6bema BCM/blBalWel Ya-
CTU aiicbepr-3asiBkn. Tpebyercs npu Hanmuum noneii DisplayQty,
DisplayMethod.
1084 DisplayMethod C char = 3 - Random (randomize value). TpeGyeTcs nmpu HanuMuum nonei
DisplayQty, DisplayVarianceQty
38 OrderQty Y* Int64 KonunuecTtBo eguHUL, MIHCTPYMEHTA (4719 alic6epros - KONIMYECTBO eAnHNL,
MHCTPYMEHTA BO BCeli aiicGepr-3asBke).
44 Price C Pricel6.5 LleHa 3asBku. Ob6sa3atenbHa A5 3aaBok ¢ OrdType=2 (Limit).
526 SecondaryCIlOrdID N String20 Mone kommeHTapus. [lo6aBnseTcs B 3as1BKY, CAENKY.
453 NoPartylDs N NuminGroup "1" wan "2"
=> 448 PartylD C String64 Kopg koHTpareHTa:
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Tag

Mone

Hanuuue

Tun

OnucaHue

« Kopg 6pokepa. Vicnonb3yeTcs Ansi BBOAA 3as1BOK C /IOTMHA YPOBHS P®.

« 5-Tu ByKBEHHbII KOJ, y4aCTHMKa-KOHTpareHTa. icnosb3yeTcs npu BBO-
[le afApecHbIX 3as1BOK.

O6sa3atenbHO B cnyyae, ecnu NoPartylDs >= 1.

=> 447

PartylDSource

char

"C" (Generally accepted market participant identifier). O6s13aTenbHO B
cnydae, ecnu NoPartylDs >= 1.

=> 452

PartyRole

Int32

Tun ngeHTudmkaTopa:

« "7" (EnteringFirm) - BrokerCode, ncnonb3yetcs A1s BBOJa 3asBOK C
NIOrMHa ypoBHsA P®

e "17" (Contra Firm) - 5-T1 6yKBEHHbI/ KOf, y4aCTHMUKa-KOHTpareHTa, uc-
Nosib3yeTcs NPV BBOAE afpPeCHbIX 3asBOK

O6s3atensHO B cnyyae, ecnun NoPartylDs >= 1.

432

ExpireDate

LocalMktDate

[ata ucteyeHuns 3assku. dopmar gatsl: YYYYMMDD. O6s13aTenbHO anst
3asB0K ¢ TimelnForce=6 (GTD).

1300

MarketSegmentID* N

char

CermeHT pbIHKa, [i/151 KOTOPOTo NpeAHasHaveHa 3asBka. Ecnv He ykasaH,
TO CETMEHT pbiHKa onpegensieTcsi Ha ocHoe CFICode.

20008

Flags

Int64

BuTtoBas macka chnaros:

* 0x8 — BbINOMHSATbL NPOBEPKY /IMMUTOB LiEHbI /151 ONLMOHOB.

20035

NccRequest

N

Boolean

Mpu3sHak 3anpoca HKL, Ha 3aktoueHne caenok ¢ YuactHukom Topros (Y/
N).

<Mpynna Trailer>

Y

4.1.2. Order Cancel Request

3anpoc Ha OTMEHyY paHee pa3MeLLEHHON TOProBOi 3asBKN.

Tag ‘ Mone Hanwnuue Tun OnucaHue

<[pynna Header> Y Tun coobueHuns "F".

453 NoPartylDs N NumInGroup "1

=> 448 PartylD C String64 Ko 6pokepa. Obsa3atenbHO B ciiyyae, ecnv NoPartylDs = 1.

=> 447 PartylDSource C char "C" (Generally accepted market participant identifier). O6s3arenbHO B
cnyyae, ecnv NoPartyIDs = 1.

=> 452 PartyRole C Int32 "7" (EnteringFirm). O6s13aTenbHO B cnyyae, ecnu NoPartyIDs = 1.

11 ClOrdID Y String20 Monb3oBaTebCKNii MAEHTUMKATOP 3asiBKN HA OTMEHY.

37 OrderID C* Int64 NaeHTndmkaTop oTMeHsiemoit 3asBku B cucteme SPECTRA. JonycTu-
Mble 3HaueHus: >0. TpebyeTtcs, ecnm otcytcTeyeT OrigClOrdID.

41 OrigClOrdID C* String20 Monb3oBaTensckuii ID 0TMeHsieMoli 3asBKU. TpebyeTcsi, eC/IM OTCYTCTBY-
et OrderID.

55 Symbol Y String25 CVIMBO/IbHBIN KO, UHCTPYMEHTA.

461 CFICode C* String6 Knacc nHcTpymeHTa B COOTBETCTBUU CO cTaHAapTom 1ISO-10962.
O6si3aTe/NbHbI NapameTp A5 3asBOK N0 ONUMOHaM U KaneH4apHbIM
cnpegam.

o FXXXXX = thbrouepc
¢ OXXXXX — onuuoH
« FMXXXS — kaneHgapHblii crnpeg,

54 Side Y char HanpaeneHue 3aaBku.

60 TransactTime Y UTCTimestamp | Bpemsi otnpasku 3asBkm B UTC. ®opmar pgatbl: YYYYMMDD-
HH:MM:SS.sssssssss

20035 NccRequest N Boolean Mpu3sHak 3anpoca HKL, Ha 3akntoueHne caenok ¢ YyactHrkom Topros (Y/
N).

38 OrderQty Y* Int64 Konnyectso eguHNUL, UHCTPYMEHTA.

<lpynna Trailer> Y
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4.1.3. Order Mass Cancel Request

3anpoc Ha MaccoByto OTMEHY BCEX 3asIBOK, Y0BNETBOPSAIOLLUX KPUTEPUSIM.

Tag ‘ Mone Hannuue Tun OnucaHve

<lpynna Header> Y Tun coobLiexuns "q".

453 NoPartylDs N NuminGroup "1

=> 448 PartylD C String64 Kopa 6pokepa. O6s3atenbHO B criyyae, ecnv NoPartylDs = 1.

=> 447 PartylDSource C char "C" (Generally accepted market participant identifier). O6a3aTenbHo
B cnyyvae, ecnv NoPartylDs = 1.

=> 452 PartyRole C Int32 "7" (EnteringFirm). O6a3atenbHo B cryyae, ecnv NoPartyIDs = 1.

11 ClOrdID Y String20 Monb3oBaTenbCkMin nAEHTUUKATOP 3asBKM HA MAcCOBY OTMEHY.

583 CIOrdLinkID N Int32 BHeLUHWIA Homep.

530 MassCancelRequestType|Y char Twvn 3anpoca Ha MaccoByH OTMEHY.

1300 MarketSegmentID C char CerMeHT pblHKa, Ha KOTOPOM ULLYTCA 3asBKW /19 OTMEHbI.
Tpebyertcs, ecnm MassCancelRequestType = 1 nnmn
MassCancelRequestType = 8 unn MassCancelRequestType = 9.

54 Side N char Bbl60p Tuna 3asBOK B 3aBMCUMOCTY OT HanpaB/IeHUS:
» "1" — 3asaBKu Ha MOKYMKY.
e "2"— 3aaBKU Ha Npoaaxy.
» "Y" — Bce 3aBku.
Mpy oTcyTCTBUM NO/MIA BO BXOAHOM COOGLLEHUN MO YMOMYaHUo yaa-
NATCA BCe 3aaBKK (3HaYeHue "Y").

1 Account* C String3 Kop, knueHTckoro cyeta. Ecnv napameTp Account He 3afiaH Uax ero
3HayeHne pasHO "%%%", TO NPOU3BOAUTCA yAasleHne 3aABOK ANA
BCEX K/IMEHTCKMX CHETOB. TpebyeTcsa TOMbKO AN N0rMHOB B® 1 noru-
HoB P® 1 ecnn MassCancelRequestType He paseH "Z" (3anpoc HKL,
Ha NpoBepKy [0CTAaTO4HOCTU obecneyeHns no bo).

20008 Flags N Int32 Bbi60p TUNa 3asBKu No NpPU3HaKy: 06blYHbIE/ BHECUCTEMHbIE:
* 0x10 - CuctemHble 3asBKN
¢ 0x20 - BHecucTeMHble
* 0x40 - Bce
Mpw oTCyTCTBUM NONS BO BXOAHOM Co06LeHn FIX Gate TpaHcmpyeT
B TOProByto cuctemy 3HadeHue "0x40 - Bece".

55 Symbol C* String25 CVMBO/IbHbIN Kon, VNHCTPYMEHTA. Tpebyetcs, ecnu
MassCancelRequestType=1.

60 TransactTime Y UTCTimestamp |Bpems otnpaskn 3assBkm B UTC. dopmar gatbl: YYYYMMDD-
HH:MM:SS.sssssssss

<[pynna Trailer> Y

YpansTte 13 TOProBoii cMcTeMbl MOXHO TO/IbKO CBOV 3as1BKU. [103TOMY BCE HUXE OMMCaHHbIe BapyaHTbl MAacCOBOTO CHATYSI 3as1BOK BO3MOXHbI
TO/IbKO B pamMkax onpefeneHHoro koga 6pokepckoii oupMbl. Janee B pamkax BbIGOPKM No kogy B® nocneaoBatesnibHO BbINOIHSIOTCS Npoyne
ycnoBus BbiGopa 3asiBOK.

MaccoBoe CHATVE 3asiBOK BO3MOXHO M0 C/IEAYyOLLMM napaMeTpam:

* 10 BHELUHEMY UAEHTUhUKATOPY 3as1BOK B NM0/b30BaTENLCKOM crcTeme. Ecnm none ClOrdLinkID npucyTcTByeT B COOBLUEHNN U COAEPXUT
3HaYeHVe, OT/INYHOE OT Hy/sl, TO CHUMAIOTCA BCE 3asiBKM C 3TMM HOMepoM. 3HaueHusi napaveTpoB Side, Flags v Symbol npu atom
UTHOPUPYIOTCS;

* NO onpeaeneHHoOMY MHCTPYMEHTY WUIN Ha onpeaesieHHOM CerMeHTe pPbIHKa:

* MassCancelRequestType=1 - 0TMeHa 3as1BOK N0 KOHKPETHOMY KOAY UHCTPyMeHTa. B 3TOM c/lyyae B COO6LLEHNM 06513aTe/TbHO AO/MKEH
6bITb 3a/aH KOZ, MHCTPYMEHTA, N0 KOTOPOMY yAaNSaI0TCS 3asBKu;

* MassCancelRequestType=8 nnn MassCancelRequestType=9 - cHsAT/e 3asiBOK Ha KOHKPETHOM CErMeHTE pbIHKa.

B o6oux cnyyasx B none MarketSegmentiD 3aaaetcs Ko CerMeHTa pbiHKa, Ha KOTOPOM CHUMAIOTCS 3as1BKM;
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* NO HanpasBMeHUI0 3asBOK:

* Side=1 — cH/MatoTCS BCe 3asiBKW Ha MOKYTIKY;

* Side=2 — cH/MatOTCA BCe 3asiBKM Ha NPOAAXYy;

* Side=Y — cHMMatOTCA 3a8BKM Ha MOKYMKY W Ha NMPOAaxXYy.

Mpy oTcyTCTBUM Nonsa Side Bo BXOAHOM COOB6LLEHMM MO YMOMUYaHWIO CHUMAIOTCS 3asiBKM BCEX HANPaBeHuii;

* Mo TNy 3asBoK (06bI4YHasA/ BHECUCTEMHAS):

* Flags=0x10 — cH1maloTCcs BCe 0bblYHbIE 3asBKU;

* Flags=0x20 — cH/MalOTCA BCe BHECUCTEMHbIE 3a5BKU;

* Flags=0x40 — cHumatoTca Bce 3asBKku (0OblYHbIE Y BHECUCTEMHbIE).

Mpwu oTcyTCTBUM NONA Flags BO BXO4HOM COOﬁLIJ,eHVIVI No yMO/1HaHN0 CHUMAaKTCA BCe 3asBKN: 06bIYHbIE 1 afjpecHble;

* 10 KoAy KnuneHTa - B nosie Account ykasbiBaetcs KOHerTHbIVI CYeT K/IneHTa, N0 KOTOPOMY AO0/1XKHbI 6bITb CHATbI 3a51BKU.

Mpw oTcyTcTBUMM Nons Account BO BXOAHOM COOBLLEHUM MW €CAW €70 3HAYeHNe paBHO '%%%', TO NPOM3BOAMTCA OTMEHa 3asBOK A5
BCEX K/IMEHTCKMX cYeToB. 3agasaTb '%%%' MMeeT CMbIC/ TOJIbKO A/151 JIOTUMHOB YPOBHA B® 1 PO.

,ﬂ,aHHbIVI 3anpoc He MOXeT 6bITb MCNOMbL30BaH ANA OTMeHbI 3aABOK N0 MHCTPYMEHTaM-CBA3KaM.

KomaHa HefloCcTynHa /11 Y4aCTHUKOB KAIMPUHTA, HE SIBMSIIOLMXCS OAHOBPEMEHHO U YYacTHUKaMK TOProB.

4.1.4. Order CancellReplace Request

3anpoc Ha n3MeHeHue LieHbI/o6bema paHee OTAAHHOMN 3asiBKN.

Tag ‘ Mone Hanunuue Tun OnucaHue

<lpynna Header> Y Tun coobueHus "G".

453 NoPartylDs N NumInGroup "1

=> 448 PartylD C String64 Kopa 6pokepa. Obsa3atenbHO B ciiyyae, ecnv NoPartylDs = 1.

=> 447 PartylDSource C char "C" (Generally accepted market participant identifier). O6s3aTenbHO B
cnyyae, ecnv NoPartylDs = 1.

=> 452 PartyRole C Int32 "7" (EnteringFirm). O6s3aTensHO B cnyyae, ecnu NoPartyIDs = 1.

11 ClOrdID Y String20 Monb3oBaTenbCkNii NAEHTUAMKATOP 3as8BKM HA U3MEHEHME LieHbI/06b-
ema.

37 OrderID C* Int64 NaeHTndmkaTop nsmeHsemoli 3aasku B cucteme SPECTRA. JonycTu-
Mble 3HaueHus: >0. TpebyeTtcs, ecnm otcytcTeyeT OrigClOrdID.

41 OrigClOrdID C* String20 Monb3oBaTensckuii ID n3meHsemoii 3asBku. TpebyeTcsi, eC/IM OTCYTCTBY-
et OrderlID.

583 ClOrdLinkID N Int32 BHeLHWiA Homep.

38 OrderQty Y* Int64 HoBo€ KONMYECTBO eAMHUL, MHCTPYMEHTAa 4151 NEPBO 3asBKM.

44 Price C Pricel6.5 HoBas LeHa nepBoii 3asBku. O6sa3aTenbHO as 3asBok ¢ OrdType=2
(Limit).

55 Symbol Y String25 CVMBOJIbHBIN KO, UHCTPYMEHTA.

461 CFICode C* String6 Knacc chuHaHCcoOBOro MHCTpyMeHTa no craHaapty 1SO-10962. Ob6ssa-
TeNbHO AN15 3aABOK N0 ONLMOHaM ¥ 415 3aBOK MO COCTaBHbIM MHCTPY-
MeHTaM.
o FXXXXX — hbtovepc
e OXXXXX — onumoH
¢« FMXXXS — kaneHgapHblii cripeg,

54 Side Y char HanpaeneHue 3anBku.

60 TransactTime Y UTCTimestamp | Bpemsi otnpasku 3asskm B UTC. ®opmar pgatbl: YYYYMMDD-
HH:MM:SS.sssssssss

20008 Flags N Int64 ButoBas macka cpnaros:
¢ 0x8 — BbINoNHATL NPOBEPKY JIMMUTOB LieHbI A/151 OMLMOHOB.

20035 NccRequest N Boolean Mpu3Hak 3anpoca HKL, Ha 3akntoueHne caenok ¢ YyactHukom Topros (Y/
N).
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Tag ‘ Mone Hanuune Tun OnucaxHve
<Mpynna Trailer> Y
4.1.5. Order Status Request
3anpoc TekyLLero COCTOAHNUSA KOHKPETHO 3asBKU.
Tag ‘ Mone Hanuune Tvn OnucaHve
<lpynna Header> Y Tun coobLyeHuns "H".
11 ClOrdID C* String20 | Monb3oBaTenbCkuii naeHTUUKaTop 3asBKky, COCTOSHUE KOTOPOI 3anpatunsa-
etca. Tpebyetcs, ecnu otcytcTeyeT OrderlD. JonycTumble 3HavyeHus: > 0.
37 OrderlD C* Int64 NpeHTudmkaTop 3asBku B cucteme SPECTRA. TpebyeTcs, ecniv oTcyTCTBYET
ClOrdID. fonycTumble 3HaveHus: >0.
55 Symbol Y String25 | CUMBObHBIV KOO, MHCTPYMEHTA.
54 Side Y char HanpaneHue 3aaBku.
790 OrdStatusReqID N String64 | MoXeT 6bITb UCMONBb30BAHO A1 UAEHTUUKALUN KOHKPETHOrO 3anpoca co-
CTOsIHMA. 3HadYeHne ByaeT Bo3BpaLlleHo B coobLyeHnn Execution Report.
<[pynna Trailer> Y

4.1.6. Execution Report

OTYeT 06 M3MEHEHNN COCTOSHUS 3as1BKU. [aHHoe COO6U.I,EHI/Ie CpOpMVIpyETCH B OTBET Ha:

¢ YcneLHyo NOCTaHOBKY 3asBKM.

* OTK/IOHeHWe 3anpoca Ha NOCTaHOBKY 3asBKU.
* YcnewHoe cHATUe (yaaneHue) 3asiBKu.

* 3anpoc TekyLLero COCTOAHNSA 3aABKY.

* OTK/IOHEeHMe 3anpoca 0 COCTOSAHWUN 3as1BKY.

¢ 3ameHy 3asBKu.

* [lepeBbICTaBNEHNE MHOTOAHEBHON 3as1BKM.

¢ licnonHeHune 3aaBKu.

Tag Mone Hanuuue Tvn OnucaHve

<[pynna Header> Y Tun coobLieHuns "8".

11 ClOrdID Y* String20 Monb3oBaTenbCknin MAEHTUKATOp OTNPaB/IeHHON 3asBKM.

41 OrigClOrdID N String20 Monb3oBaTenbCKMn NAEHTUUKATOP OTMEHSIEMOW/M3MEHAEMON 3a-
ABKM.

583 CIOrdLinkID N Int32 BHeLLHWIA Homep.

150 ExecType Y char Tvn oTyéTa.

39 OrdStatus Y char CocTosiHME 3a5BKM.

17 ExecIlD Y String64 FIX Gate dopmupyeT yHVKasnbHbI ID N8 Kakgoro McxogsLlero
Execution Report.

37 OrderID Y Int64 MpeHTnchmkatop 3asBku B cucteme SPECTRA (ans aiicbepros —
NAEeHTUUKALIMOHHBI HOMep Bceli alicbepr-3asBKku).

198 SecondaryOrderID N String64 JononHutenbHbIi NAEHTUMKATOP 3asBKU.

336 TradingSessionID N Int32 MaeHTndmkaTop TOproBoii ceccum.

1 Account N String7 7-MU CUMBO/IbHbIN KOZ, KIIMEHTCKOIO cyeTa.

60 TransactTime N UTCTimestamp | Bpema n3MeHeHusi COCTOsHWA 3asBku / Bpemsi oTnpaBku oTBeTa.
dopmat gartbl: YYYYMMDD-HH:MM:SS.sss. lNorne He nepefaércs B
cnyvasx: OrdStatus=6 (Pending Cancel) nnm OrdStatus=E (Pending
Replace).

Mone He nepegaetca npu "OTK/IOHEHUM 3anpoca Ha NoCTaHOBKY 3a-
ABKN".

55 Symbol Y String25 CUMBO/IbHbIN KOA MHCTPYMEHTA.

54 Side Y char HanpasneHwve onepauuu.

44 Price C Pricel6.5 LleHa. ina Execution Report ¢ ExecType=F (Trade) Price=0.
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Tag Mone Hanuuue Tvn OnucaHve

32 LastQty C Int64 Konnyectso efuHUL, MHCTPYMEHTa B cAefike. YKasblBaeTcsa [A/iA
Execution Report ¢ ExecType=F (Trade).

38 OrderQty Y* Int64 KonuuecTtso eguHUL, MHCTPYMEHTA (/15 aiicbepros. - KoMYecTBO efu-
HUL, MIHCTPYMEHTa BO BCeli alicbepr-3asBke).

151 LeavesQty Y Int64 Pa3mep ocTatoLLeiics K UICNOMTHEHWIO YacTy 3asiBKU.

14 CumQty Y Int64 CymMMapHoOe KO/MYeCcTBO eAnHuUL, GUPXKEBOro MHCTPYMEHTA, KyM/ieH-
HOTO WM MPOAAHHOTO MO 3asBKe.

6 AvgPx Price16.5 CpefHaaA LieHa CAesokK rno 3asBKe.

103 OrdRejReason N Int32 MpuunHa oTKNOHEHMA 3anpoca. YkasbiBaeTcs ans Execution Report
¢ ExecType=8 (Rejected).

58 Text N String255 TekcT coobLeHnsa n3 B onucaHuii oGOk,

790 OrdStatusReqID N String64 MpaeHTudmkatop 3anpoca TekyLLero COCTOAHNA 3asBk1. YkasbiBaeTcs
ans Execution Report ¢ ExecType=I (Order Status).

526 SecondaryClOrdID N String20 KommeHTapwii.

<[pynna Parties> N Vcnonb3ayetcs AN 0TYETOB NO afpecHol 3asiBKe.

527 SecondaryExeclD N Int64 MaeHTudmkatop cpaenku. YkasbiBaetca nns Execution Report ¢
ExecType=F (Trade).

880 TrdMatchID N Int64 MaeHTndimkatop caenku. YkasbiBaetca gnsi Execution Report ¢
ExecType=F (Trade) caenok no cesskam.

31 LastPx C Pricel6.5 LleHa 3akntouéHHoli caenkn. YkasbiBaetcs ana Execution Report ¢
ExecType=F (Trade).

136 NoMiscFees* N NuminGroup "1" Yka3biBaeTcs A1 Execution Report ¢ ExecType=F (Trade).

=>137 MiscFeeAmt* Y Pricel6.5 C6op 3a caenky.

=>139 MiscFeeType* Y Int32 "4" (Exchange Fees)

555 NoLegs N NumInGroup "2" YkasbiBaetca Ansa Execution Report ¢ ExecType=F (Trade) caenok
no CBA3KaM.

=> 600 LegSymbol Y String25 CVMBO/bHbIN KO (hblovepca, BXOASALLENO B KasleHAapHbli cnpes.

=> 623 LegRatioQty N Int32 KoathdmumeHT KonmyecTtsa

=> 624 LegSide N char HanpaeneHve onepauuu:

e "1"—buy
o "2" —sell

=> 637 LegLastPrice N Pricel6.5 LleHa caenkun no Horam, COCTaBNALWMNM NHCTPYMEHT.

432 ExpireDate C LocalMktDate |[aTta ncrteueHust 3asiBK1. 3anonHseTca ans 3asaBok ¢ TimelnForce=6
(GTD).

20008 Flags N Int64 dnary onepaumu.

40 OrdType N char Tun 3aaBkun. "2" — Limit

20018 Revision String64 CnyxebHoe none noAcuUCcTeMbI pensimkaumm.
lNone He nepepaetca npu "OTK/IOHEHUW 3anpoca Ha NoCTaHOBKY 3a-
ABKMN".

378 ExecRestatementReason | N Int32 MpuyrHa cHATUS 3asBKW, UCMO/b3YeTCs, eC/n 3asBka Oblia cHATa
Toprosoii cuctemoii. 100" — CHsita no Cancel on disconnect.

20035 NccRequest N Boolean Mpu3Hak 3anpoca HKL| Ha 3akntoueHne caenok ¢ YYacTHUKOM TOpros
(YIN).

1138 DisplayQty C Int64 KonnuyectBo eauHuL, MHCTPYMEHTA B MOCTOSIHHOW COCTaBnsioLel
o6bema BCn/biBatoLLel (BUAMMOI YacTu) aincbepr-3anBku. TpaHcu-
pyeTca Ansi 3a8BOK Tuna "Alicbepr".

20036 DisplayVarianceQty C Int64 BenununHa cnyyaiiHOro OTK/IOHEHUS 06beMa BCMJIbIBaOLLE YacTu
aiicbepr-3anBku. TpaHcMpyeTcs A5 3asBOK Tuna "Aiicbepr".

1084 DisplayMethod C char = 3 - Random (randomize value). TpaHcnvpyeTcsa Ans 3asBOK Tvna
"Alicbepr".

278 MDEntryID C Int64 MpaeHTudmkaTop BCNbIBLLUEW YacTu No 3asBke "Alicbepr", HasHayeH-

HbIi TOprosowi cuctemoli. CootBetcTayeT nonto MDEnNtrylD B aHOHWUM-
HOM MOTOKe 3as1BOK 1 CAENO0K. TpaHcAnpyeTes 415 3asaBok Tuna "Alic-
Gepr".
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Tag Mone Hanuuue Tvn OnucaHve
20051 Flags2 N Int64 Paclmpexmne dnaros onepauuu (B fonosnHeHne K nonto Flags).
<[pynna Trailer> Y
4.1.7. Order Cancel Reject
3anpoc Ha OTMeHy/M3MEHEHVE 3aABKMN OTKNOHEH.
Tag ‘ Mone Hanuuune Tun OnucaHue
<[pynna Header> Y Tun coobLeHuns "9".
37 OrderID Y Int64 NpeHTudmkatop 3anBkm B cucteme SPECTRA.
198 SecondaryOrderID N String64 LlononHnTENbHbI MAEHTUMKATOP 3asBKU.
11 ClOrdID Y String20 Monb3oBaTeNnbCKUii NAEHTUGMKATOP KOMaHAbl Ha OTMEHY/M3MEHEHUE
3aBKU.
41 OrigClOrdID Y String20 Monb3oBaTeNnbCKNiA MAEHTUUKATOP OTMEHSIEMO/M3MEHSIEMOI 3asiBKN.
39 OrdStatus Y char TekyLee COCTOsIHNE OTMEHSIeMON/M3MEHSEMOI 3aSBKN.
434 CxIRejResponseTo Y char Onpegfensietr Tun 3anpoca, OTBETOM Ha KOTOpPbI SIBAISIETCA COO6LLEHME
Order Cancel Reject.
102 CxIRejReason N Int32 MpuunHa oTKNOHEHWA 3anpoca Ha OTMeHY/U3MEHeHNe 3asBKN.
58 Text String255 TekcT coobueHns 13 B} onucaHuii own6ok.
<lMpynna Trailer> Y

4.1.8. Order Mass Cancel Report

OTy4eT 06 ycneLuHol (UK He yCneLIHO) MacCOBO OTMeHe 3asiBOK.

Tag ‘ Mone Hanuune Tvn OnucaHve

<lpynna Header> Y Tun coobueHuns "r".

11 ClOrdID Y* String20 Monb3oBaTeNnbCKMii MAEHTUUKATOP 3anpoca Ha MacCoByH OTMEHY
3aBOK.

37 OrderID Y String64 FIX Gate hopMupyeT yHUKabHbIA MAEHTUUKATOP A5 KAXA0r0 UC-
xopgswero Order Mass Cancel Report.

530 MassCancelRequestType |Y char Tvin 3anpoca Ha MaccoBYyH OTMEHY.

531 MassCancelResponse Y char Peakums TOprosoii CMCTEMbI HA MACCOBYH OTMEHY 3asBOK.

532 MassCancelRejectReason |C Int32 MpuynHa OTKNOHEHNS MACcCCOBOrO 3anpoca Ha OTMeHy 3asBoK. O6s1-
3aTenwHo, ecnn MassCancelResponse=0 (Reject).

533 TotalAffectedOrders N Int32 KonmyecTtBo yaasiEHHbIX 3aABOK.

58 Text String255 TekcT coobLyeHns 13 B, onucaHuii own6oK.

<Mpynna Trailer> Y

4.2. CueHapum TOproBoro Bzammogencreus

4.2.1. NocTaHOBKa 3asiBKUN

B I'IpOCTeI7ILIJeM Cny4yae, 3asdBKa npuHMmMaeTca CMCTEMOIA.

ExecType=0(New),
OrdStatus=0(New)

LWar KnueHt FIX Gate KommeHTapwii
1 NewOrderSingle KnueHT oTnpasnseT HOBY!O 3as1BKy B TOProBYIO CUCTEMY.
2 ExecutionReport, Cuctema noaTBEPXKAAET NOMYyYEHNE 3a5BKU.

ExecutionReport,
ExecType=F(Trade),
OrdStatus=2(Filled)

OrdStatus=1(PartiallyFilled)

CucTtema coobLyaeT napameTpbl CAEMKM 1 yKasblBaeT Ha cTa-
TyC MOJIHOTO WK YaCTUYHOTO MCMOSHEHUA 3asBku. COOTBET-
CTBEHHO, coobLleHne ExecutionReport co ctatycom 3asBku
PartiallyFilled MmoxeT 6bITb OTNpaBieHO HECKOMbKO pas.

nnm

3asBKa TaKkKe MOXET ObITb OTK/IOHEHA CUCTEMOIA.

Lar KnueHTt FIX Gate

KommeHTapuii

1 NewOrderSingle

KNveHT OTNpaBnisieT HoBYHO 3as1BKY B TOPrOBYHO CUCTEMY.

24




Cneyudukaums npotokosa FIX MockoBCKO BUpPXM 151 CPOYHOTO pbiHKA

26.12.2023

Lar

KnueHTt

FIX Gate

KommeHTapwii

ExecutionReport,
ExecType=8(Rejected),
OrdStatus=8(Rejected)

Cuctema OTKNOHSAET 3aABKY K/IMEeHTa C yKasaHNeM npuyuHbl.

3asBka c TimelnForce=3(I0C) MoXeT 6bITb TM60 NOMHOCTLIO CBEAEHA B CAENKY, MO0 YacTUYHO CBeAeHa B CAeNKY U OCTaToK CHSAT, mbo
CHATa CMCTEMOIA.

Lar

KnueHt

FIX Gate

KommeHTapwii

1

NewOrderSingle

KnneHT oTnpaBnseT HOBYHO 3asiBKY B TOProBYHO CUCTEMY.

2

ExecutionReport,
ExecType=0(New),
OrdStatus=0(New)

Cuctema noaTBepPXAaeT NoyyeHne 3asaBKu.

ExecutionReport,
ExecType=F(Trade),
OrdStatus=2(Filled)

Cuctema COOﬁLU,aeT napamMeTpbl CAESIKM U yKa3blBa€eT Ha CTa-
TYC NOJTHOI0 UCNOJTHEHNA 3aABKW.

Lar

KnueHTt

FIX Gate

KommeHTapuii

NewOrderSingle

KNveHT OTNpaBnsieT HoBYHO 3as1BKY B TOPrOBYH CUCTEMY.

ExecutionReport,
ExecType=0(New),
OrdStatus=0(New)

CucTema NoATBEPXAAET NOJyHeHne 3asBKM.

ExecutionReport,
ExecType=F(Trade),
OrdStatus=1(PartiallyFilled)

Cuctema coo6u4aeT napamMeTpbl CAENTKM U YKa3blBa€eT Ha CTa-
TYC YaCTU4YHOro NCNOJTHEHNA 3aABKU.

ExecutionReport,
ExecType=4(Canceled),
OrdStatus=4(Canceled)

Cuctema npucbelnaet COOﬁLLleHVIE O CHATUN OCTaTKa 3asdaBKW.

Lar

KnueHTt

FIX Gate

KommeHTapuii

NewOrderSingle

KNveHT OTNpaB/isieT HoBYHO 3as1BKY B TOPrOBYHO CUCTEMY.

ExecutionReport,
ExecType=0(New),
OrdStatus=0(New)

CucTema NoATBEPXAAET NOJyHeHNe 3asBKM.

ExecutionReport,
ExecType=4(Canceled),
OrdStatus=4(Canceled)

Cuctema npucblnaeT COOBLLEHNE O CHATUM 3asBKM.

4.2.2. CHATHe (yAaasieHue) 3asBKU

YcnelwHo pasmMeLléHHas 3asBka MOXeT ObITb CHATA KNMEHTOM. KNMeHTy npefocTaBnsieTcs BOSMOXHOCTb yAanuTb 3asBKy SIM60 nNo 6upxe-
BOMY ngeHTtudumkartopy OrderlD, nm60 no ngeHTndmkaTopy HasHauyeHHoMy kmeHTom OrigClOrdID.

Lar

KnueHTt

FIX Gate

KommeHTapwmii

1

NewOrderSingle

KNMEeHT OTNpaBnsieT HOBYHO 3as1BKY B TOPrOBYHO CUCTEMY.

2

ExecutionReport,
ExecType=0(New),
OrdStatus=0(New)

Cuctema noagreepxaaet nonyvyeHune 3asBkKu.

ExecutionReport,
ExecType=F(Trade),
OrdStatus=1(PartiallyFilled)

3anBka MOXET ObiTb 4aCTUYHO ucnonHeHa. CooblieHne
ExecutionReport co ctarycom 3asBku PartiallyFilled coot-
BETCTBEHHO MOXET ObITb OTMPABNEHO HECKO/IbKO pas.

n+1

OrderCancelRequest

KNMeHT OTNpaBnsieT 3anpoc Ha cHATVe (yaasieHue) 3asBKu.

n+2

ExecutionReport,
ExecType=6(PendingCancel),
OrdStatus=6(PendingCancel)

CucTema MoATBepXAaeT MosyyeHue 3anpoca Ha yfaneHve
3asBKU.

n+3

ExecutionReport,
ExecType=4(Canceled),
OrdStatus=4(Canceled)

Cuctema npucbelnaet COOﬁLLI,eHVIe O CHATUN 3aABKW.

Ecnv 3asBKa yxe CHATa UAv UCMOJTHEHA, 3amnpocC Ha CHATUE OyAeT OTK/I0HE

H CUCTEMOIA.

Lar

KnueHTt

FIX Gate

KommeHTapuii

NewOrderSingle

KNveHT OTNpaBnisieT HoBYHO 3as1BKY B TOPrOBYHO CUCTEMY.
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Lar

KnueHTt

FIX Gate

KommeHTapwii

ExecutionReport,
ExecType=0(New),
OrdStatus=0(New)

CucTema NoATBEPXAAET NoJlyHeHne 3asBKM.

OrderCancelRequest

KNMeHT OTNpaBnsieT 3anpoc Ha CHATWeE (yaasieHue) 3asBKu.

ExecutionReport,
ExecType=F(Trade),
OrdStatus=2(Filled)

3asBKa NosIHOCTLIO UCMOJTHEHA.

OrderCancelReject,
CxIRejReason=0(Too late to
cancel), OrdStatus=2(Filled)

CucTtema OTKNOHSAET 3anpoc Ha CHATME 3asiBKM C yKasaHWem
NMPUYNHBI N TEKYLLIEro COCTOAHNA 3asBKU.

Ecnv cHMMaeMasn 3asBKa HaxoAnUTCs B NPOLLECCE NOCTaHOBKWN, CHATUS UM USMEHEHWUS, 3aMNpOC Ha CHATUE Takxe 6y,u,eT OTK/IOHEH CUCTEMOIA.

Lar

KnueHTt

FIX Gate

KommeHTapwii

NewOrderSingle

KNMeHT OTNpaBnsieT HOBYHO 3as1BKY B TOProBYHO CUCTEMY.

OrderCancelRequest

KNveHT oTNpaBnisieT 3anpoc Ha CHATWE (yaanieHue) 3asiBKu.

OrderCancelReject,

CxIRejReason=3(Order already in
PendingCancel or PendingReplace
status), OrdStatus=A(PendingNew)

Cuctema OTKNOHAET 3anpoc Ha CHATME 3asiBKM C yKasaHWem
NPUYNHbI N TEKYLLIEro COCTOSAHUSA 3asBKN.

Lar

KnueHTt

FIX Gate

KommeHTapwii

NewOrderSingle

KNMeHT OTNpaBnsieT HOBYHO 3as1BKY B TOProBYHO CUCTEMY.

ExecutionReport,
ExecType=0(New),
OrdStatus=0(New)

Cuctema noareepxaaet nonyvyeHne 3asaBkKu.

OrderCancelRequest

KNMeHT oTnpaBAseT 3anpoc Ha cHaTue (YAasieHne) 3asBKU.

OrderCancelReject,
CxIRejReason=3(Order already in
PendingCancel or PendingReplace
status),
OrdStatus=6(PendingCancel) wnnn
OrdStatus=E(PendingReplace)

Cuctema OTK/IOHAET 3anpoc Ha CHATWE 3asBKW C yKa3zaHuem
NPUYNHbI U TEKyLLIEero COCTOAHUA 3asBKN.

4.2.3. MaccoBoe CHATUe 3asiBOK

Ha kaxzayto 3asBKy, koTopas 6bl1a OTMeHeHa B pesyrnstarte 06paboTky 3anpoca Ha MaccoByt0 OTMEHY 3a8BOK, (DOPMUPYIOTCA OTAe/bHble
coobleHns Execution Report (Order Cancel Reject B cnyyae oTk/10HeHMs 3anpoca). Takke no pesynsrataM BbINO/IHEHWUSA onepauumn K-
eHTy oTnpasnsierca coobueHne Order Mass Cancel Report.

Lar

KnueHt

FIX Gate

KommeHTapwuii

1

OrderMassCancelRequest

KnveHT oTnpasnseTr 3anpoc Ha MacCcoBOe CHATME 3a-
SABOK.

ExecutionReport,
ExecType=4(Canceled),
OrdStatus=4(Canceled)

COO6LLI|eHVIe O CHATUN 3asBKN.

ExecutionReport,
ExecType=4(Canceled),
OrdStatus=4(Canceled)

COOﬁLLI,eHVIe O CHATUN 3asBKN.

ExecutionReport,
ExecType=4(Canceled),
OrdStatus=4(Canceled)

Co006LLEeHMe 0 CHATUM 3as1BKN.

OrderMassCancelReport

CucTema npucbIaeT oTYeT O pesysbTartax MacCcoBOro
CHATVSA 3asIBOK.

4.2.4. 3anpoc HKL, Ha npoBepKy AocTaTo4yHOCTU obecneveHns no 6P

B Lensx yctpaHeHUs HeobecneyeHHOCTU MO3NLMIA YYaCTHUK KIUPUHTa MMEET BO3MOXHOCTb MHULIMMPOBATL CHATME 3asiBOK, NOAAHHbIX
YuacTHukoM ToproB. [ns aToro ncnons3ayetcs 3anpoc Order Mass Cancel Request B pexxume MassCancelRequestType=Z, KOTOpbIii MOXeT
nogasarb YYacTHUK KNUpUHra no b®, oTKpbITbIM [/19 YHaCTHUKOB TOPros, 06C/1yXMBaeMbIX TakMM Y4acTHUKOM kvpuHra. Mpu obpaboTtke
[@aHHOro 3anpoca, B c/iy4yae oTpuuaresnibHoro Ceo604HOro mmmnta no b®, CHUMaKoTCs BCe aKkTUBHbIE 3aBKU MO KIIMEHTCKUM pasfenam,
npuHag/iexaliym Takoin Bo.
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Ha kaxgylo 3asBky, koTopasi Gblia OTMEHeHa B pesy/nbrate 06paboTku 3anpoca, (HOpMUPYHTCS OTAefbHble Coo6LieHus Execution

Report.

Tawke N0 pesynsTataMm BbINO/IHEHUSI OMepauuu KAUeHTy OoTnpaBnsieTcss coobleHue Order

Mass Cancel Report ¢

MassCancelRequestType=Z 1 ykasaHueM 06LLEro KoIMYecTBa CHATLIX 3asBOK. ITO e COO06LIEHNe NPUXOANT U B C/lyYae OTK/IOHEeHUs
3anpoca ¢ ykasaHmem B MassCancelRejectReason npuuvHbl OTKIIOHEHNS.

Lar

KnueHt

FIX Gate

KommeHTapwmii

1

OrderMassCancelRequest,
MassCancelRequestType=Z

KnveHT otnpasnset 3anpoc HKL, Ha npoBepky gocTa-
TOYHOCTM ob6ecneyeruns no 6.

ExecutionReport,
ExecType=4(Canceled),
OrdStatus=4(Canceled)

C006LL|,6HVIe O CHATUN 3asBKN.

ExecutionReport,
ExecType=4(Canceled),
OrdStatus=4(Canceled)

Co06LLeHMEe 0 CHATUM 3as1BKU.

ExecutionReport,
ExecType=4(Canceled),
OrdStatus=4(Canceled)

COOﬁLLl'eHVIe O CHATUN 3asBKN.

OrderMassCancelReport,
MassCancelRequestType=Z,
TotalAffectedOrders=3

Cuctema npucblnaeT oT4eT O pesysbrartax MaccoBoro
CHATNA 3adBOK.

4.2.5. l3ameHeHne aKTUBHOI 3asiBKU

LieHa/o6bem pasmeLLEHHOV paHee 3asiBKM MOXET ObITb N3MeHeHa KNMeHTOM. KnneHTy npefocTaBnsieTcs BO3MOXHOCTb U3MEHATbL 3asBKY
nnéo no bupxesomy naeHtudukatopy OrderlD, nn60 No naeHTUuKaTopy HasHadeHHomy KnneHTom OrigClOrdID.

Lar

KnueHt

FIX Gate

KommeHTapuii

1

NewOrderSingle

KNveHT O0TNpaB/isieT HoBYHO 3as1BKY B TOPrOBYHO CUCTEMY.

2

ExecutionReport,
ExecType=0(New),
OrdStatus=0(New)

CucTema NoATBEPXAAET NOJyHeHNe 3asBKM.

ExecutionReport,
ExecType=F(Trade),

OrdStatus=1(PartiallyFilled)

3anBka MOXeT OblTb 4YacTU4HO ucnonHeHa. CoobLyeHve
ExecutionReport co ctarycom 3asBku PartiallyFilled coot-
BETCTBEHHO MOXET ObITb OTNPAaB/IEHO HECKO/bKO pas.

n+1

OrderCancel/
ReplaceRequest

KnveHT oTnpasnseT 3anpoc Ha U3MeHeHNe 3asBKU.

n+2

ExecutionReport,

ExecType=E(PendingReplace),
OrdStatus=E(PendingReplace)

Cuctema nogreepxaaeT nosiydeHne sanpoca Ha UsSMeHeHue
3adaBKN.

n+3

ExecutionReport,
ExecType=5(Replaced),
OrdStatus=0(New)
1(PartiallyFilled)

nnn

Cwuctema npucbinaeT coobLueHne 06 N3MEHEHNN 3aABKN.

Ecnu 3asBKa y)e CHSTa UV UCMOJTHEHA, 3anpoc Ha U3MEHeHNe GyfeT OTKOHEH CUCTEMOVA.

Lar

KnueHTt

FIX Gate

KommeHTapwmii

NewOrderSingle

KNMEeHT OTNpaBnsieT HOBYHO 3as1BKY B TOProBYHO CUCTEMY.

ExecutionReport,
ExecType=0(New),
OrdStatus=0(New)

Cuctema noareepxaaet nonyvyeHune 3asaBku.

OrderCancell
ReplaceRequest

KnueHT oTnpasnseT 3anpoc Ha U3MeHeHne 3asBKu.

ExecutionReport,
ExecType=F(Trade),
OrdStatus=2(Filled)

3asBka NoNHOCTbIO UCMO/THEHA.

OrderCancelReject,
CxIRejReason=0(Too

late to

cancel), OrdStatus=2(Filled)

Cuctema OTKNOHSET 3anpoc Ha U3MeHeHue 3asBKM C yKasa-
HUEM NMPUYNHbI U TEKYLLIEro COCTOAHUA 3asBKN.

Ecnv nsmeHsemas 3asiBka HaxoguTcs B NpoLiecce NOCTaHOBKW, CHATUA NN

N3MEHEeHUA, 3anpoc Ha NSMEHEHNE 6y,u,eT OTK/IOHEH CUCTEMOIA.

Lar

KnueHTt

FIX Gate

KommeHTapuii

NewOrderSingle

KNveHT OTNpaB/isieT HOBYHO 3as1BKY B TOPrOBYH CUCTEMY.
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LWar KnueHt FIX Gate KommeHTapwii

2 OrderCancell KnveHT oTnpasnseT 3anpoc Ha M3MeHeHne 3asBKu.
ReplaceRequest

3 OrderCancelReject, Cuctema OTKNOHSET 3anpoc Ha U3MeHeHue 3asBKM C yKasa-
CxIRejReason=3(Order already in|H/MeM NPUYUHBI K TEKYLLLETO COCTOSHUS 3aSBKM.

PendingCancel or PendingReplace
status), OrdStatus=A(PendingNew)

Lar KnueHTt FIX Gate KommeHTapuii
1 NewOrderSingle KnueHT oTnpasnseT HOBYIO 3asBKY B TOPrOBY CUCTEMY.
2 ExecutionReport, Cuctema noaTBEPXAAET NOyYEHNE 3asBKU.

ExecType=0(New),
OrdStatus=0(New)
3 OrderCancell KnueHT oTnpasnser 3anpoc Ha U3MeHeHne 3asBKu.
ReplaceRequest

4 OrderCancelReject, CucTtema OTK/IOHAET 3anpoc Ha U3MEHeHWe 3asBKM C ykasa-
CxIRejReason=3(Order already in|H/WeM NPUYUHBI U TEKYLLLETO COCTOSHNS 3aABKM.
PendingCancel or PendingReplace
status),
OrdStatus=6(PendingCancel) wnu
OrdStatus=E(PendingReplace)

Ecnu B coobeHnn OrderCancel/ReplaceRequest knneHT npucnan B none OrderQty 3HaueHne MeHbLuee nav pasHoe CumQty, rae CumQty
- CyMMapHoe CBeAEHHOE B CAE/NKN KOJIMYECTBO MHCTPYMEHTA B M3MEHSEMOI 3asiBKe, TO CUCTEMA MHTEPNPETMPYET 3anpoc K/IMEHTa Kak
TpeboBaHMe CHATb OCTATOK 3asiBKM.

Lar KnueHTt FIX Gate KommeHTapuii
1 NewOrderSingle KnueHT oTnpasnseT HOBYIO 3asBKY B TOPrOBYIO CUCTEMY.
2 ExecutionReport, Cuctema noaTBEPXAAET NONyYEeHNe 3asBKU.

ExecType=0(New),
OrdStatus=0(New)
3 OrderCancel/ KnueHT oTnpasnser 3anpoc Ha U3MeHeHne 3asBKu.
ReplaceRequest

4 ExecutionReport, Cuctema npucbiiaer CcoOGLEeHWe O CHATAM  3asBKW.
ExecType=5(Replaced), OrdStatus=2(Filled) otnpaBnseTca B COOTBETCTBUM C Onuca-
OrdStatus=2(Filled) HVMeM nofo6HbIX cnyyaes B pasgenax C.3.b u C.3.c B Tome 4

cneundmkauum npotokona FIX 4.4.

4.2.6. 3anpocC TeKyLero CoOCToOAHUA 3asaBKU

KnrneHT MoXeT 3anpocuTb TekyLuii ctatyc 3assku no ClOrdID.

LWar KnueHt FIX Gate KommeHTapuii
1 OrderStatusRequest KnuneHT oTnpasnser 3anpoc TeKyLero COCTOAHNA 3asBKu.
2 ExecutionReport, CucTema npucbl1aeT OTBET € yKa3aHWeM TeKyLLero craryca
ExecType=I(OrderStatus) 3a5BKMU.
2 ExecutionReport, Cuctema nNpucbINaeT OTBET, EC/IN 3asiBKa He HalifeHa.
ExecType=I(OrderStatus),
OrdStatus=8(Rejected),
OrdRejReason=5(UnknownOrder)

4.2.7. NepeBbiCcTaB/IeHUE MHOTO4HEBHbIX 3a5BOK

Mo, MHOTOAHEBHBLIMM NMOHUMAKTCS 3asIBKY, Y KOTOPbIX 3a/jaHa AaTta ucTeueHusl. Takue 3asiBKv aBTOMATUYECKN NEPEBbICTABNSATCS B Clie-
[lyIOLLIYI0 TOPTOBYIO CECCHIO, MOMyYast MPU 3TOM HOBbIV HOMEP U CCbIIKY Ha NOMb30BaTeNbCkUil aeHTudukaTop 3assku (none ClOrdID) n3
npegpiayLLeil Toprooii ceccun. Mpu NepeBbICTABNEHNI CUCTEMON AenatoTcs NPOBEPKM HA HA/IMUUE UHCTPYMEHTA, KIIMEeHTa, [OCTaTOuHO-
CTU cpefcTB. Ecnn pe3ynsTaT NpoBepky HeyA0B/ETBOPUTENbHbIN, 3asBKa OTBEPraeTcsl.

MepeBbICTaBNEHWE MHOTOAHEBHbIX 3a5BOK MPOUCXOAUT B BEHEPHUI KIMPUHT. Mpn 3TOM NO BCeM NepeBbICTaBNEHHbIM 3asiBKaM NMPOU3Bo-
OWTCS pacchbinka kimeHTam coobuleHnii Execution Report, ExecType=0(New), OrdStatus=0(New) (pa3melLeHne HOBOI 3asBku). Mo oT-
BEPrHyTbIM 3asiBKaM K/IMeHTam paccblnarTcs coobuieHunst Execution Report, ExecType=8(Rejected), OrdStatus=8(Rejected).

3asBku, faTa UCTeYEeHNA KOTOPbIX HACTYNWa, "K1BYT" 0 KOHLLIA TOProBOro AHA U aBTOMAaTUYECKM CHAUMAIOTCA Noc/e 3aBepLleHns BeqepHe[/'l
TOpFOBOI7I ceccun.
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4.2.8. Paccbinka Execution Reports no 3asBkam tTuna DAY

Mocne 3aBepLUEeHNs OCHOBHO Ceccun NPOUCXOAUT CHATHE 3asBOK Tuna DAY (BPeMSsI XW3HM 3asiBKM - 40 KOHLa ceccuu). Mo TakMm 3asiBkam
K/IMeHTaM NMpPoM3BOAUTCS pacchblyika cooblueHmin Execution Report, ExecType=C(Expired), OrdStatus=C(Expired).

4.2.9. YnpaBneHue aiic6epr-zasBkamu

Alicbepr-3asiBka - 3T0 pa3HOBUAHOCTb KOTMPOBOYHON 3as1BKU, Y KOTOPOIA onpeseneHHas YacTb 06beMa CKpbITa OT pPbiHKA (T.e. B CTaKaHe),
UTO6bI MUHUMMW3UPOBATL BUSHWE HA PbIHOYHYHO LIEHY KPYMHbIX OTHOCUTEIbHO pbIHKA 3as1BOK. Alic6epr-3asiBkiu NosIBASOTCSA B CTakaHe
nopuusimm (BUAMMAast YacTb). Korga Buaymas 4acTb 3asiBKU NOIHOCTbLIO CBOAUTCS B CAE/KW, TOrAa "BCN/ibiBaeT" ouepeaHas nopuusi. Tak
MOXET MOBTOPATLCSA A0 TeX Mop, Noka BCS CKpbITas YacTb 3asBKY He ByaeT ucuepnaHa.

[ina ynpaBneHus alicbepr-3asiBkamu UCNOb3yTCA CTaHAapTHble coobLLeHns npoTokona FIX:
» New Order Single - [lobaBneHve HOBOI aiicbepr-3asiBKu.
» Order Cancel Request - YaaneHue paHee pa3MeLLEHHON aiicbepr-3asBKu.

» Order Cancel/Replace Request - VI3meHeHwe LieHbl paHee pa3MeLLEHHO aiicbepr-3asBky (06beM A/15 U3MEHEHNS HE JOCTYMNEH).

4.2.9.1. lo6aBneHne HOBOII aiicoepr-sasBKu

Mpu gobasneHwy aincbepr-3asBku B Hell JONOTHUTE/BHO YKa3biBaOTCA NapaMeTpbl 4715 pacyeTa pasmepa BCrn/ibliatoLleii yactu. Bennbl-
BaloLLas 4acTb COCTOMT M3 MOCTOSIHHOM COCTaBMSIOLWEN U C/yyaiiHbiM 06pa3oM paccuuTbiBaeMoil Hag6aBkv. 1S 3Toro B CTaHAapTHOe
coobueHne New Order Single go6aeneHa rpynna noneii Displaylnstruction, Bkiovatowas cnegyowue nons:

* DisplayQty - KosimuecTBo enHNL, MIHCTPYMEHTa B MOCTOSIHHOW COCTaB/IsoLWeli 06bema BCr/ibiBaloLWwel (BUAUMON YacTu) aincbepr-3asiBku.
* DisplayVarianceQty - BenmumHa criy4aliHoro oTk/IoHEHUs1 06beMa BCM/IbIBAOLLEN YacTy ancbepr-3asBku.

 DisplayMethod - Tun scnabitnsa (= 3 - Random).

MimeHHo no Hannumio rpynnbl Displaylnstruction B knneHTckoM cooblieHun FIX Gate onpegensert, 4To 3asBka ABMseTcs ancbeprom.

[insA 3apaHns o6bema Beelt aiicbepr-3anBku ucnonb3yetcs none OrderQty (Tag=38).

B pesynbrate fob6asneHns alicbepr-3asBku KNMEHTY NpucblnaeTcs cooblieHne Execution Report (New, New), cogepxaliee rpynny nonei
DisplaylInstruction n none MDEntryID (Tag=278), B KOTOPOM TpaHC/IMPYETCS UAEHTUMKATOP BUAUMOI YacTu aiicbepr-3asBku. aeHTudum-
KaLWOHHbIi HOMep Bceli alicbepr-3asBku TpaHcmpyeTcsi B none OrderlD (Tag=37).

B cnyvae cBefieHMe BUAMMOI YacTu aiicbepr-3asBkiy B CAESKY KTMEHTY NpUChaeTcs coobLyeHne Execution Report (Trade, Filled). "Bennbl-
Tve" HOBOW BUAMMOI YacTW He TpaHCcMpyeTcs.

LWar KnueHt FIX Gate KommeHTapuii
1 NewOrderSingle KnvneHT oTnpaBnsieT HoByt aiicbepr-3asiBKy B TOProByH CU-
cTemy.

2 ExecutionReport, CucteMa noATBepXAaeT NosyvyeHne 3asBkv, NpUcbinas co-
ExecType=0(New), obuwieHne Execution Report, cogepxatiee rpynny nonei
OrdStatus=0(New), DisplayQty, | Displaylnstruction n none MDEntryID.
DisplayVarianceQty,
DisplayMethod, MDEntrylD

3..n ExecutionReport, Cuctema coobLiaeT napameTpbl CAE/KN U YKa3blBaeT Ha CTa-
ExecType=F(Trade), TYC MOSTHOTO W/IM YaCTUYHOIO UCMOJTHEHMS 3aaBkn. CooTBeT-
OrdStatus=2(Filled) 1N | CTBEHHO, coobuieHre ExecutionReport co ctatycom 3asiBku
OrdStatus=1(PartiallyFilled) PartiallyFilled moxeT 6bITb OTNpaBeHO HECKOMBbKO pas.

Al7|c6epr—3aﬂBKa TakkKe MOXET ObITb OTK/IOHEHA CUCTEMOIA.

Lar KnueHt FIX Gate KommeHTapwmii

1 NewOrderSingle KnvueHT oTnpaBnsieT HoByto aiicbepr-3asiBKy B TOProByl CU-
cTemy.

2 ExecutionReport, CucTema OTK/IOHAET 3asBKY K/IMEHTA C YKasaHneM MpUUuHbI.

ExecType=8(Rejected),
OrdStatus=8(Rejected)

4.2.9.2. YpaneHue paHee pasmeLllEHHON alic6epr-3asaBKu

YcnelwHo pa3MeLlgHHasn aincbepr-3anska MOXeT ObITb CHATA KNMEHTOM. KNeHTy NpefocTaBnsieTca BO3MOXHOCTb YAaNTb alicbepr-3assKy
nn6o no Gupxesomy naeHTudmkartopy OrderID, nm60o no naeHTUdmKaTopy HasHavyeHHoMy kameHTom OrigClOrdID.

Lar KnueHTt FIX Gate KommeHTapuii

1 NewOrderSingle KnvueHT oTnpaBnsieT HoBytO aiicbepr-3asiBKy B TOProByl CU-
cTemy.
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Lar

KnueHTt

FIX Gate

KommeHTapwii

ExecutionReport,
ExecType=0(New),
OrdStatus=0(New)

CucTema NoATBEPXAAET NoJlyHeHne 3asBKM.

ExecutionReport,
ExecType=F(Trade),
OrdStatus=1(PartiallyFilled)

Aficbepr-3asBka MOXeT ObITb YaCTUHYHO NcnonHeHa. Cooblue-
Hue ExecutionReport co ctatycom 3asBku PartiallyFilled co-
OTBETCTBEHHO MOXET ObITb OTNPAB/IEHO HECKO/LKO pas.

n+1

OrderCancelRequest

KNveHT oTNpaBnisieT 3anpoc Ha CHATWE (yaasieHue) 3asiBKu.

n+2

ExecutionReport,
ExecType=6(PendingCancel),
OrdStatus=6(PendingCancel)

Cuctema NOATBEPXKAAET MOSyYEHVE 3amnpoca Ha yaasieHve
3as1BKM.

n+3

ExecutionReport,
ExecType=4(Canceled),
OrdStatus=4(Canceled)

CuncTema npucbkinaet coo6LLEHNE O CHATUM alicGepr-3asiBKu.

Ecnu alic6epr-3asiBka y)e CHSITa UM UCTIONHeHa, 3anpoc Ha CHSATUE GyAEeT OTK/IOHEH CUCTEMOIA.

Lar

KnueHTt

FIX Gate

KommeHTapwii

NewOrderSingle

KNWeHT oTnpasnsieT HoBYl0 aiic6epr-3asiBky B TOProBYH Cu-
cTemy.

ExecutionReport,
ExecType=0(New),
OrdStatus=0(New)

Cuctema noaTBEPXKAAET NONyYEHUE 3asBKU.

OrderCancelRequest

KnueHT oTnpaBnseT 3anpoc Ha cHATve (yaaneHue) aiic-
6epr-3asBku.

ExecutionReport,
ExecType=F(Trade),
OrdStatus=2(Filled)

3asBKa NosIHOCTLIO UCMOJHEHA.

OrderCancelReject,
CxIRejReason=0(Too late
cancel), OrdStatus=2(Filled)

to

Cuctema OTK/IOHAET 3anpoc Ha CHATWE 3asBKW C yKasaHuem
NPUYNHbI N TEKYLLIETo COCTOAHUA 3asBKN.

4.2.9.3. IameHeHNe aKTUBHOI aiicoepr-3asaBKu

LleHa pa3mMeLyEHHOI paHee alicbepr-3asiBKM MOXET ObITb M3MEHEHA KIMEHTOM. OGbEM He AO0CTYNeH At USMEHEHUSI.

KnueHTy npefocTaBnsieTcsi BO3MOXHOCTb M3MEHSATb aiicbepr-3asiBKy iM60 no bupxeBomy nageHtudmkaropy OrderlD, im6o no ngeHtTudm-
KaTopy HasHayeHHoMy kmeHTom OrigClOrdID.

Lar

KnueHt

FIX Gate

KommeHTapwii

1

NewOrderSingle

KNveHT oTnpaBnsieT HoBYlo alicGepr-3asiBky B TOProBYH CU-
cTemy.

ExecutionReport,
ExecType=0(New),
OrdStatus=0(New)

Cuctema noagreepxaaeT nonyvyeHne 3asBkKu.

ExecutionReport,
ExecType=F(Trade),
OrdStatus=1(PartiallyFilled)

Alicbepr-3asBka MOXeT ObITb YHaCTUYHO UcnonHeHa. CoobLue-
Hne ExecutionReport co ctatycom 3asBku PartiallyFilled co-
OTBETCTBEHHO MOXET ObITb OTNPABMEHO HECKOJIbKO pas.

n+1

OrderCancel/
ReplaceRequest

KnveHT oTnpasnseT 3anpoc Ha N3MeHeHne a|7106epr-3aﬂBKV|.

n+2

ExecutionReport,
ExecType=E(PendingReplace),
OrdStatus=E(PendingReplace)

Cuctema noarsepxgaeT nosyyeHme 3anpoca Ha n3mMeHeHue
3adaBKN.

n+3

ExecutionReport,
ExecType=5(Replaced),
OrdStatus=0(New)
1(PartiallyFilled)

nnmn

Cuctema npucblnaet COOﬁLLI,eHVIe 06 V3MeHeHNN 3as1BKM.

Ecnu 3asBKa ye CHSTa UM UCMOJTHEHA, 3anpoc Ha U3MEHeHNe GyfieT OTKOHEH CUCTEMOVA.

Lar

KnueHTt

FIX Gate

KommeHTapuii

NewOrderSingle

KnveHT oTnpasnsieT HOBYlo alicGepr-3asiBky B TOProBYH Cu-
cTemy.
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LWar KnueHt FIX Gate KommeHTapwii

2 ExecutionReport, Cuctema noaTBeEPXAaET NoyyYeHne 3asBKu.
ExecType=0(New),
OrdStatus=0(New)

3 OrderCancel/ KnneHT oTnpaBnseT 3anpoc Ha nsmeHeHne aincbepr-3assku.
ReplaceRequest

4 ExecutionReport, 3asBKa NosIHOCTbIO UCMOJTHEHA.
ExecType=F(Trade),
OrdStatus=2(Filled)

5 OrderCancelReject, Cuctema OTK/IOHSIET 3anpoCc Ha M3MEHEHMe 3asiBKM C yKasa-
CxIRejReason=0(Too late {0 | HUEM MPUYUMHBI U TEKYLLLEEr0 COCTOSIHUS 3asiBKU.
cancel), OrdStatus=2(Filled)

Ecnu B coobeHun Order Cancel/Replace Request knneHT npucnan kakoe-nm6o 3HaveHve B none OrderQty, FixGate oTknoHseT Order
Cancel/Replace Request, 1 nonb3osatento nocbinaercs coobueHne Reject.

Lar KnueHTt FIX Gate KommeHTapuii

1 NewOrderSingle KNueHT oTnpasnsieT HOBYK aiicbepr-3asiBky B TOProByt0 CU-
cTemy.

2 ExecutionReport, Cuctema noaTBePXAaeT NoyyeHne 3asaBKu.

ExecType=0(New),
OrdStatus=0(New)

3 OrderCancel/ KnneHT oTnpaBnseT 3anpoc Ha nsmeHeHne aincbepr-3asasku.
ReplaceRequest

4 Reject, Cuctema OTK/IOHSIET 3anpoc Ha M3MeHeHVe aicbepr-3asBki.
SessionRejectReason=5(Value is
incorrect (out of range) for this tag),
Text="Change of OrderQty of the
Iceberg order is not supported"

4.2.10. NpoBepka ayonuposaHua ClOrdID

B cnyuyae o6HapyxeHus aybnuposaHus ClOrdID npu BbICTaBNEHUN, NEPEMELLEHUN UK yAaNeHUN 06bIYHO 3aaBku, FixGate B OTBET OT-
npaBsnseT KIMeHTy cooblleHne Execution Report (Rejected, Rejected) u 3anonHset nonsa OrderQty, LeavesQty n CumQty 3HadeHuem "0".

B cnyyae obHapyxeHusa aybnuposaHus ClOrdID npv BbiCTaBneHnM, NepemMeLLeHnn nnmn yaaneHun aiicbepr-3asnBsku, FixGate B oTBET OT-
npaBsnseT KAMeHTy cooblyeHne Execution Report (Rejected, Rejected) n 3anonusiet nonsa OrderQty, LeavesQty n CumQty 3HaueHnem "0".

4.2.11. BbicTaBneHue 3aaBoK Tuna BOC (Book-or-cancel)

B npocrTeiiem cnyyae, 3asska ¢ TimelnForce=z (BOC) npMHMMaeTcs CUCTEMOIA.

Lar KnueHTt FIX Gate KommeHTapuii
1 NewOrderSingle KnueHT oTnpaBnseT HOBYIO 3asBKY B TOPrOBYIO CUCTEMY.
2 ExecutionReport, Cuctema noaTBEPXAAET NOyYEHNE 3asBKU.

ExecType=0(New),
OrdStatus=0(New)

3asiBKa TaKkke MOXET ObITb OTK/IOHEHA CUCTEMOIA.

LWar KnueHt FIX Gate KommeHTapuii
1 NewOrderSingle KNueHT oTnpasnseT HOBYIO 3as1BKY B TOPrOBYIO CUCTEMY.
2 ExecutionReport, CucTeMa OTK/IOHSIET 3as1BKY K/IMEHTA C YKa3aHWeM NPUYMHBbI.

ExecType=8(Rejected),
OrdStatus=8(Rejected)

3asBka TMna BOC MoXeT O6biTb 0ObIYHOW (OAHOCECCUOHHOW) WM MHOrogHeBHOW. [na 06bi4HbIX (B coobuieHnn NewOrderSingle
TimelnForce=z n otcyTtcTByeT none ExpireDate) 3asBOK, €C/IM OHW He CBENUCb B TEYEHWe TOProBOW ceccuun, nocne 3aBepLueHus
OCHOBHOI CeCccun NMPOUCXOAMT CHATME 3aaBOK. [0 TakuM 3asiBkam KJMeHTam Npov3BOAMTCA paccbisika cooblienunii Execution Report,
ExecType=C(Expired), OrdStatus=C(Expired).

MHorogHeBHble (B coobieHun NewOrderSingle TimelnForce=z v 3anonHeHo nosne ExpireDate) 3aaBky aBToMaTM4ecky nepeBbiCTaBNs-
10TCA B CNeAytoLLylo TOProByH Ceccuio, nosyyasi Npyu 3TOM HOBbI HOMEP 1 CCbINKY Ha No/b30BaTeNbCKUil naeHTudmKaTop 3aseku (none
ClOrdID) 13 npeaplayLueii Toprosoii ceccuu. MepeBbiCTaBNEHE MHOTOAHEBHbIX 3as1BOK MPOUCXOAMUT B BEYEPHWIA KITMPUHT. Mpur 3TOM No BCEM
nepeBbICTaBMIEHHBIM 3asiBKaM MPOM3BOAMTCSA pacchliika kneHTam cooblyeHuii Execution Report, ExecType=0(New), OrdStatus=0(New)
(pa3meLleHve HOBOI 3asBKw). MNpy NepeBbICTAB/IEHNN CUCTEMOI AENAKTCA NPOBEPKM HA HA/IMYME MHCTPYMEHTA, KIMeHTa, A0CTaTOYHOCTU
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cpeacTB. Ecnu pe3ynsTaT NpoBEPKM HeyA0BNETBOPUTESbHLINA, 3asBKka OTBepraeTcs. 10 OTBEPrHyThIM 3asBKam K/IMEHTaM pacCbliiatoTcst
coobLeHnsa Execution Report, ExecType=8(Rejected), OrdStatus=8(Rejected).

4.3. KOHTPONb aHOMaNbHO aKTUBHOCTU

B FIX Gate geiicTByeT cucTeMa OrpaHNYeHnsi aHOMaslbHOV aKTUBHOCTU K/TMEHTCKMX NPUIOXKEHNA. OHa He NO3BOSIET NPUNOXEHUIO MOSb-
3oBatens (B pamkax ofHoli fix ceccum) npucblnate 60/1€ee OroOBOPEHHOTO B 3asiBKE Ha MOAK/IIOYEHME KOIMYECTBA COOOLLEHN B eAUHULLY
BPEMEHW. B HacTosALWMiA MOMEHT MOXHO NOMYYUTb NIOTVMH B CUCTEMY C orpaHuyeHnem 30, 60, 90 1 T.4. (Ho He 6onee 300) TOProBbIX one-
pauwii B cekyHay. K TOproBbiM onepawuusiM oTHocaTest cnegytowme coobuyeHnsa: New Order Single, Order Cancel Request, Order Cancell
Replace Request, Mass Cancel Request. KonmuecTBo He TOProBbIX (BCEX OCTaSIbHbIX, 32 UCK/TKOYEHNEM COOBLLEHNI CECCUOHHOTO YPOBHS)
Co06LLEeHWI ans N6oro Tuna norMHa orpaHnyeHo 500/cek.

MpwW NpeBbILLEH NMMKUTA COOBLLEHNI CMCTEMA KOHTPO/A NOCbLIIAeT Nosb3oBaTtesnto cooblueHre Reject ¢ yBefoMneHnem o6 oTkase B

06CNyXUBaHUN:
Tag Mone Hanunuue Tun OnucaHue

<[pynna Header> Y Tvn coobueHus "3".

45 RefSegNum Y SegNum | Homep OTBEprHyTOro COo6LEeHNS.

372 RefMsgType N Stringl0 | Tun OTK/TOHEHHOTO COOGLLEHNS.

373 SessionRejectReason N Int32 =7100 (Flood control)

58 Text N String255 |PacwudpoBka npuumHbl.  TekcT owmbkn  dopmatupyeTcs  Tak:
"penalty_remain=%d;queue_size=%d;message=%s", rae
* penalty_remain - Bpems B MUIMCEKYHAAX, MO NPOLLECTBUM KOTOPOro

6yfeT ycrneLwHo NPUHATO creaytoLiee CoobLLeHnE;

* queue_size - KOINYeCTBO COOBLLEHNIA NONb30BaTENS;
¢ message - TeKCT coobLleHunss 06 owmnbke.

<[pynna Trailer> Y

KonunuyectBo cOOGLLEHUIA 3 UCTEKLLYIO CEKYHY OLeHunBaeTcst npy npuéme KAXKAOMO coobluieHns. DTo 3HAUYUT, YTO ecnv Nosib3oBaTeslb
NMOCTOSIHHO MPUCbINAET 3anpochkl C YacTOTON, 60/bLUe, YeM eMY paspeLleHo, TO ero coobLLeHns nepecTatoT o6pabdaTbiBaTbCA BOOGLLE.

4.4. O6paboTKa OWKNOOK

B cnyyae owmbkn B goctaBke 1 06paboTke COOBLLEHNA HA CUCTEMHOM YPOBHE, KO KNMEHTa MOXET Nosy4nTb 60 OLWNGKY Npy BbINOS-
HEeHUN PYHKLMN OTNPaBkM cO0bLLEHMNS, MO OTBETHOE COOOLLEHNE cneLmanbHOro Tuna "cucteMHas owmnoka™:

Tag | Mone Hannuue Tun OnucaHue
<[pynna Header> Y
45 RefSegNum Y SegNum | Homep OTBEprHyTOro COo6LEeHNS.
372 RefMsgType N Stringl0 | Tun OTK/TOHEHHOTO COOGLLEHNS.
373 SessionRejectReason N Int32 =7101 (System error)
58 Text N String255 | PacwumdpoBka npuunHbl. TekcT owmnbkn copmaTupyerca Tak: “"code=
%d;message=%s".
<lpynna Trailer> Y

B cnyuae c605 BO B3ayMOAeicTBIUM LLIM03a 1 TOProBoii cuctemsl FIX Gate 6110kupyeT 06paboTky 3asiBOK K/IMEHTOB, 11 B OTBET HA OTK/IOHEH-
Hble 3as1BKM PacChi/IaeT KMeHTam cooblyeHus Business Message Reject.

Tag Mone Hanunuue Tun OnucaHue
<[pynna Header> Y Tun coobLueHuns "j".
45 RefSeqNum Y SegNum | Homep OTBEpPrHyTOro Coo6LeHNs.
372 RefMsgType N Stringl0 | Tun OTK/IOHEHHOTO COOGLLEHNS.
380 BusinessRejectReason N Int32 =4 (Application not available)
58 Text N String255 | "Application not available”
<Mpynna Trailer> Y

B cnyuyae, ecnu kiveHT B coo6LLeHM Logon nnv B Nl060M TOProBOM COOGLLEHWN MPUCan HEKOPPEKTHOe 3HaYeHne B OAHOM W3 nonei
SenderComplD, TargetComplID, To FIX Gate B 0TBeT oTCbl1aeT coobLeHne Tuna Logout n 3aBepLuaet FIX ceccuio.

Tag Mone Hanunuue Tun OnucaHue

<lpynna Header> Y Twn coobLuenmns "5".
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4.5.
ros

Tag Mone Hanuune Tuvn OnucaHve
58 Text N String255 | "FIX protocol violation"
<[pynna Trailer> Y

ABTOMaTnyeckoe CHATUE 3aABOK NMpPU OTK/IIOUYEHNN No/b30BaTtesia oT Top-

B cucTeme npenycMoTpeH MexaHM3M KOHTPOSISi 3a COCTOSIHMEM MOAKMoUeHus kneHTa (cepsuc "Cancel On Disconnect"), KOTOpbIil NO3BO-
NAEeT Npu OTKIKYEHUU KNKMeHTa OT TOPros aBTOMaTU4YeCKN CHMMaTb BCE aKTUBHbIE 3adABKU K/IMEHTa. CHMMAOTCA TO/IbKO OObIYHbIE (693
CpoKa ucTeyeHns), 6esafpecHble 3asBKu.

[ns BkOUYEHNA cepBuca (a Takke OTKIYeHNs) hmpme-Y4acTHYKY TOProB He06X04MMO NoAaTb COOTBETCTBYIOLLEE PaCcMOpsKeHNe Yepes
KnueHtckuid LleHTp. CepBuc BktovaeTes Ansa naeHtndmkaropa (p2login), npuHagnexatiero oupme-YyacTHUKY.

Mpy noakNo4YeHUN naeHTUdMKaTopa C BKIKUEHHON ycnyroii "Cancel On Disconnect" K TOproBoii cucteme 47151 HEro aKTUBUPYETCS PEXUM
KOHTPO/IA 38 COCTOAAHMEM MoAk/toveHus (COD-pexum).

Norvka paboTbl MEXaHU3Ma KOHTPO/IS NOAK/IOUEHWIA criefytoLias:

* FIX Gate oTrcnexuBaeT akTUBHOCTb MOAK/OYEHNS HA CECCUOHHOM YPOBHE NMyTEM KOHTPO/1A I'IepVIO,CI,VI'-IeCKOVI NOCbIJTKK COO6LIJ,eHVIVI co
CTOPOHbI KNTINEeHTa.

» KnueHt yctaHaBnmBaet HeartBtint B coo6uieHun Logon. Ecnv 3a BpeMeHHO nHTepBan oT 2*HeartBtint o 3*HeartBtint kMeHT He OT-
npasw/ HYX 0HOro coobLeHns nunv notepsan TCP-coeguHexmne ¢ FIX Gate, To BCe ero akTuBHbIe 3asiBK/ aBTOMATUYECKN CHUMAIOTCS.

Bo3MOXHbIe cUTyaLmm, NPY KOTOPbIX MPOUCXOAMUT 3arycK NpoLeaypbl CHATUSA aKTUBHbLIX 3asiBOK:
* KnueHt 3aBepwmn FIX-ceccuto (Logout). 3aaBku 6yayT CHATbI B MOMEHT OTK/TIKOUEHUS.

* KnueHT notepsin coeanHeHune ¢ FIX Gate unu ytpatun paboTocnoco6HOCTb BCEACTBME BO3HUMKLLEN OLLIMGKW. 3asiBKu ByAyT CHATHI, Kak
ToNbKO ByaeT o6HapyXeHa NoTepsi COeANHEHUS.

» KnmeHT 6bI1 OTK/IHOYEH 3a NPeBbILLEHNE UHTepBasia nepegaun Heartbeat coobiuennii (MHTepBan 3agaeTcs B coobLieHun Logon). 3asiBku
6yayT CHATbI B MOMEHT OTK/THOUEHNS.

 BosmoxHa cuTyaums, korga FIX Gate, 4acTu4HO yTpaumBasi paboTocnoco6HOCTb, ONOBELLAET TOPTOBYIO CUCTEMY 06 aKTUBHOCTY OT MMe-
HU CBOUX KJIMEHTOB, HO (haKTUYECKM TEPSIET C HUMMW COeAMHeHVe. Takas CUTyauysi He MOXET ObITb MAEHTUMLMPOBaHa Bupxeii n gonx-
Ha GbITb YPEryIMpOBaHa Ha CTOPOHe Y4acTHUKa.

Ana Bcex knmeHToB ¢ COD-pexrMomM 3a8BKN TakKe aBTOMaTUyYeCcKku CHUMAaKTCA Noc/ie OKOHYaHusa BeqepHeVl Toprosoﬁ ceccun n npu Boc-
CTaHOB/IEHWUM cUCTEMbI nocne cbos.

[nsa kaxpoli 3aaBku, CHATON MexaHn3Mom “"Cancel On Disconnect", cuctemoii oTnpaensetcsi cooblueHne Execution Report, B KOTOpOM
ExecType=4(Canceled), OrdStatus=4(Canceled), ExecRestatementReason=100 (CHsita no Cancel on disconnect).
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5. CepBuc Drop Copy

Drop Copy - cepBuC, NO3BOSIOLMIA KTMEHTY B BblAeIeHHON FIX ceccumn nonyyarb M3 TOProBoOW CUCTEMbI COCTOSIHME 3asiBOK U CAE/KU
160 nNo pacyéTHoi chupme, IM60 No Gpokepy, MO0 No 3a8aHHOMY HabBOopy KIIMEHTCKMX cHeTOB. CepBUC TPaHCMPYET COCTOSIHME 3asiBOK
1 cgenku npowegwmne yepes: FIX Gate, Plaza-2 Gate, Wire Gate (TWIME).

Cepsuc Drop Copy He TpaHCnMpyeT cocTosiHusl Pending 1 0TYETbI MO OTKIOHEHHbIM TPAH3aKLMSM Ha BCEX YPOBHSIX (KPOME KIIMPUHTa).

KnueHTy, 3akasasluiemy Drop Copy Service, BblgaéTtcsi otaenbHbIl FIX noruH. Toproeble onepaumy o TakoMy SI0rUHY 3anpeLleHbl.

JocTynHbl ABa BapmaHTa TpaHCAALMN:

» TpaHCnAuuMsa CAesok.

e TpaHcnAauma COCTOSAHUA 3asiBOK U CLAENOK.

HacTpamBaeTtcs no 3anpocy KmeHTa.

5.1. CeCCUOHHbIN YPOBEHb

CeccuoHHbI ypoBeHb a1t Drop Copy Service Takoii xe kak 1 ans obblyHoi FIX ceccumn. KnMeHT cTaHAapTHbIM CMNOCOG0M COeANHSIETCS
n ayteHTMdmumpyetcs Ha Drop Copy cepBepe, obMeHnBaeTcs ¢ HUM Heartbeat coobLieHusiMm, uMeeT BO3MOXHOCTb BbINOMHATL Resend
Request 3anpockhl.

5.2. TpaHcnaAuusa coenok

CAenkv TpaHCIMPYHTCS NYTEM PacChlIki KveHTaM coobLueHwnii Execution Report.

5.2.1. Caenku no o6bIYHbIM NHCTPYMEHTaM

Tag ‘ Mone Hanwnuune Tun OnucaHve

<lpynna Header> Y Tun coobLyeHuns "8".

11 ClOrdID N String20 Monb30BaTeNbCKUA NAEHTUNKATOP 3asIBKM.

583 CIOrdLinkID N Int32 BHeLUHWIA HoMep.

150 ExecType Y char =F(Trade)

39 OrdStatus Y char =2(Filled) nnn =1(PartiallyFilled)

17 ExecID Y String64 FIX Gate chopmvpyeT YHMKa/bHbI ID ANS KaXAOro WUCXOASLLEro
Execution Report.

37 OrderID Y Int64 MpeHTudmkarop 3asBku B cucteme SPECTRA.

198 SecondaryOrderID N String64 [JononHutenbHbIl naeHTNMKaTOP 3asBKY.

336 TradingSessionID N Int32 W peHTrdmkaTop TOpProBoii ceccuu.

1 Account N String7 Kopg, knneHTcKoro cyeta.

60 TransactTime N UTCTimestamp | Bpema n3MeHeHusi cocTosiHuA 3asBku. dopmatr gatbl: YYYYMMDD-
HH:MM:SS.sssssssss.

55 Symbol Y String25 CVMBO/IbHbIN KO, UHCTPYMEHTA.

54 Side Y char HanpaeneHue onepaumu.

44 Price C Pricel6.5 =0

38 OrderQty N Int64 =0

151 LeavesQty Y Int64 =0

14 CumQty Y Int64 =0

32 LastQty C Int64 KonnuecTtso eguHNL, MHCTPYMEHTA B CAESIKe.

<[pynna Parties> N Mcnonb3yetcs A5 OTYETOB MO afPECHO 3asiBKe.

527 SecondaryExeclD N Int64 MaeHTndomkarop caenku.

31 LastPx C Pricel6.5 LleHa 3aK/Tl0UEHHON caenku.

136 NoMiscFees* N NuminGroup "1

=>137 MiscFeeAmt* Y Pricel6.5 C6op 3a caenkxy.

=>139 MiscFeeType* Y Int32 "4" (Exchange Fees)

377 SolicitedFlag N Boolean ='N' (Was not solicited)
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Tag Mone Hanuune Tun OnucaxHve

797 CopyMsglndicator N Boolean =Y

20008 Flags N Int64 dnarun onepauuu.

20035 NccRequest Y Boolean Mpu3Hak caenku Ha ocHoBaHuK 3anpoca HKL, (Y/N).

278 MDEntryID C Int64 M aeHTndomkaTop BCnbIBLUEN YacTy MO 3asBke "Ancoepr”, HasHaYeHHbI
TOpProeoii cuctemoii. CootsetcTayeT nonto MDEnNtrylD B aHOHVMHOM 0-
TOKe 3asBOK M caenok. TpaHcimpyeTtcs gns 3asBok Tuna "Alicepr”.

20051 Flags2 Int64 Paclumpenue chnaros onepauum (B fononHeHve k nonto Flags).

<[pynna Trailer>

5.2.2. Caenku no cBA3Kam
Tag ‘ Mone Hanuune Tun OnucaxHve

<[pynna Header> Y Tun coobueHns "8".

11 ClOrdID N String20 Monb3oBaTenbCkuii nAeHTUUKaTOP 3aBKU.

583 ClOrdLinkID N Int32 BHeLwHWiA Homep.

150 ExecType Y char =F(Trade)

39 OrdStatus Y char =2(Filled) unn =1(PartiallyFilled)

17 ExecID Y String64 FIX Gate copmvpyeT yHVKasbHbI ID ONs Kak4oro MCXOAsLLero
Execution Report.

37 OrderID Y Int64 NpeHTudmkatop 3asBku B cucteme SPECTRA.

198 SecondaryOrderID N String64 [JlononHuTenbHbI naeHTUMKATOP 3asBKN.

336 TradingSessionID N Int32 M peHTudmkaTop TOpProBoii ceccuu.

1 Account N String7 Kopg knveHTcKoro cyeta.

60 TransactTime N UTCTimestamp | Bpemsi nameHenusi coctosHus 3asaBku. ®opmar gartbl: YYYYMMDD-
HH:MM:SS.sssssssss.

55 Symbol Y String25 CVIMBO/IbHbIN KO, MHCTPYMEHTA.

54 Side Y char HanpasneHvie onepauuu.

44 Price C Pricel6.5 =0

38 OrderQty N Int64 =0

151 LeavesQty Y Int64 =0

14 CumQty Y Int64 =0

32 LastQty C Int64 KonnuecTtso efuHNLL MHCTPYMEHTA B CAESKE.

<lpynna Parties> N Wcnonb3yetcs ans 0OTUETOB MO afpPECHO 3asBKe.

527 SecondaryExeclD N Int64 WpaeHTndomkatop caenku.

31 LastPx C Pricel6.5 LleHa 3aK/TH04EHHOI CAEMKM.

136 NoMiscFees* N NumInGroup "1

=>137 MiscFeeAmt* Y Price16.5 C6op 3a caenky.

=>139 MiscFeeType* Y Int32 "4" (Exchange Fees)

555 NoLegs N NumInGroup "2

=> 600 LegSymbol Y String25 CVMBO/IbHBIN KOZ, (hbloyepca, BXOAALLETO B Ka/IeHAapHbIiA cnpes.

=> 623 LegRatioQty N Int32 KoachdmumeHT KonnyecTaa.

=>624 LegSide N char HanpasneHue onepaumu.

=> 637 LegLastPrice N Pricel6.5 LleHa caenkun no Horam, COCTaBNALLMM UHCTPYMEHT.

377 SolicitedFlag N Boolean ='N' (Was not solicited)

797 CopyMsglndicator N Boolean =y

20008 Flags N Int64 ®narv onepauymu.

20035 NccRequest Y Boolean Mpu3Hak caenku Ha ocHoBaHuu 3anpoca HKL, (Y/N).

278 MDEntryID C Int64 MpeHTudmkaTop BCN/bIBLUEN YacTy Mo 3asBke "Alic6epr”, Ha3HaYeHHbI
Toprosoii cuctemoii. CootBeTcTByeT nosito MDEnNtrylD B aHOHVMHOM Mo-
TOKe 3asiBOK U CAEMOK. TpaHcmMpyeTcs A4S 3asiBoK Tuna "Aiicbepr".

20051 Flags2 N Int64 PacwwmpeHve chnaros onepauum (B fonosHeHne k nonto Flags).
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Tag ‘

Mone

Hanuuue

Tun

OnucaHue

<Mpynna Trailer>

Y

5.3. TpaHCcnAuna coCTOAHUSA 3aA9BOK U CAENOK

CocCTosiHME 3asiBOK U CAEMKN TPaHCAMPYHTCA NYyTEM pacchbl/Iku KMeHTam coobLleHuii Execution Report.

5.3.1. Jo6GaBneHne 3asBKU

Tag ‘ Mone Hanuuue Tun OnucaHue

<[pynna Header> Y Tun coobLyeHuns "8".

11 ClOrdID N String20 Monb3oBaTenbCkuii nAeHTUUKATOP 3aBKU.

583 ClOrdLinkID N Int32 BHewwHuniA Homep.

150 ExecType Y char =0(New)

39 OrdStatus Y char =0(New)

17 ExecID Y String64 FIX Gate copmvpyeT yHVKasnbHbI ID ANs Kakgoro MCXoAsLero
Execution Report.

37 OrderID Y Int64 NpenTndmkatop 3anBkn B cucteme SPECTRA. ECnv MIHCTPYMEHT ABNSA-
eTca hblo4epcoM WM COCTaBHbIM MHCTPYMEHTOM, TO MOACTaBMAseTCcA
npecpukc "DC:F:". Ecnun onuuoH — npecouke "DC:O:".

198 SecondaryOrderID N String64 [ononHuTenbHbIli naeHTUukaTop 3asaBku. ECM MHCTPYMEHT ABNSIET-
¢ hbHOYEPCOM WU/IN COCTaBHbIM MHCTPYMEHTOM, TO NOACTaBNSAETCH npe-
douke "F:". Ecnu onumoH — npedmke "O:".

336 TradingSessionID N Int32 M peHTrdmkaTop TOpProBoii ceccuu.

1 Account N String7 Kopg knneHTcKoro cyeta.

60 TransactTime N UTCTimestamp | Bpemsi nameHeHus coctosHus 3asasku. ®opmar gatbl: YYYYMMDD-
HH:MM:SS.sssssssss.

55 Symbol Y String25 CVIMBO/IbHbIN KO, UHCTPYMEHTA.

54 Side Y char HanpasneHvie onepauuu.

44 Price C Pricel6.5 LleHa.

38 OrderQty Y* Int64 KonnuecTtso eguHNL, HCTPYMeEHTa (4719 alicbepros - KONMYeCcTBO eAnHNL,
MHCTPYMEHTa BO BCeW aiicbepr-3asiBke).

151 LeavesQty Y Int64 Pasmep ocTatoLLeiics K UCNOMHEHWI0 YacTy 3asiBKU.

14 CumQty Y Int64 CyMMapHOe KONM4ecTBO eAMHWL, GUPXEeBOr0 MHCTPYMEHTA, KyMN/IeHHOro
VNV NPOJAHHOrO Mo 3asiBKe.

6 AvgPx Y Pricel6.5 =0

526 SecondaryClOrdID N String20 KommeHTapwii.

<[pynna Parties> N Wcnonb3yetcs a5t OTYETOB MO afPECHOI 3asiBKe.

40 OrdType Y char =Limit

20008 Flags N Int64 dnarn onepauuu.

20035 NccRequest Y Boolean Mpu3Hak 3anpoca HKLL Ha 3akntoueHne caenok ¢ YyactHukom Topros (Y/
N).

1138 DisplayQty C Int64 KonunyecTtBo eAvHWL, MHCTPYMEHTA B MOCTOSIHHOW cocTaBnsioLwell 06b-
ema Bcn/biBatolLeli (BUAUMON YacTu) aiicbepr-3asBku. TpaHcavpyeTca
ONs 3asB0K Tna "Alicbepr”.

20036 DisplayVarianceQty |C Int64 BenuumHa cnyvaiiHoro oTk/I0HeHWss 06beMa BCNJIbIBatoLLE YacTu aiic-
6epr-3asBku. TpaHcpyeTcs ans 3asBok Tuna "Alicbepr".

1084 DisplayMethod C char = 3 - Random (randomize value). TpaHcmpyeTcs Ans 3aaBok Tuna "Alic-
Gepr".

278 MDEntryID C Int64 WpaeHTudmkaTop BCnbIBLUEN YacTy Mo 3asnBke "Alicoepr”, Ha3HaYeHHbIN
TOproeoii cuctemoii. CootBetcTByeT nonto MDENtrylD B aHOHMMHOM no-
TOKe 3asBOK M caenok. TpaHcnmpyeTtcs gns 3asBok Tuna "Alicbepr”.

20038 FirstOrderlD N Int64 NpeHTudmkaTop nepBoli 3asiBKU A1 MHOTOAHEBHbIX 3asBOK. Ecnn vH-
CTPYMEHT ABNseTcss (PbHUYEPCOM WM COCTaBHbIM WHCTPYMEHTOM, TO
nogcrasnsercs npedukc "DC:F:". Ecnu onynoH — npedmke "DC:O:"

20051 Flags2 N Int64 PaclmpeHuve dnaros onepauun (B 4ONONHEHNE K nonto Flags).

<lMpynna Trailer>
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5.3.2. YaaneHue 3aaBKU

Tag ‘ Mone Hanunuune Tun OnucaHue

<lpynna Header> Y Tun coobueHuns "8".

11 ClOrdID N String20 Monb3oBaTenbCKuii MAeHTUNKATOP 3asBKN.

583 ClOrdLinkID N Int32 BHeLuHWiA Homep.

41 OrigClOrdID N String20 Monb3oBaTeNbCKUA MAEHTUUKATOP OTMEHSIEMO/M3MEHSIEMOI 3asiBKN.

150 ExecType Y char =4(Canceled)

39 OrdStatus Y char =4(Canceled)

17 ExecIlD Y String64 FIX Gate chopmvpyeT YHMKabHbI ID ANS KaXAOr0 UCXOASALLEro
Execution Report.

37 OrderID Y Int64 MaeHTudmkarop 3ansku B cucteme SPECTRA. Ecnv UHCTPYMEHT ABNsA-
eTca (hblo4epcoM MM COCTaBHLIM MHCTPYMEHTOM, TO MOACTaBnseTcs
npedke "DC:F:". Ecnu onuunoH — npedwmke "DC:O:".

198 SecondaryOrderID N String64 [ononHutenbHbili naeHTudukaTop 3asaBku. ECnn MHCTPYMEHT sBNseT-
¢ hblOYEPCOM U/IN COCTaBHLIM MHCTPYMEHTOM, TO NOACTaBNSETCS Npe-
domke "F:". Ecnv onumoH — npedimkce "O:".

336 TradingSessionID N Int32 M aeHTndmkaTop TOProBoii ceccum.

1 Account N String7 Kopg, knneHTcKoro cyeta.

60 TransactTime UTCTimestamp | BpemMs M3MeHeHUsi cocTosiHuA 3asBku. dopmatr aarbl: YYYYMMDD-
HH:MM:SS.sssssssss.

55 Symbol Y String25 CVIMBO/IbHBIN KO, UHCTPYMEHTA.

54 Side Y char HanpasneHvie onepauuu.

44 Price C Price16.5 LleHa.

38 OrderQty Y* Int64 KonnyecTtso eguHUL, MHCTPYMEHTA.

151 LeavesQty Y Int64 =0

14 CumQty Y Int64 CyMMapHOe KONn4ecTBO eiMHUL, BUPXEBOr0 NHCTPYMEHTA, KYMN/IEHHOO
W NPOLAHHOTO MO 3asBKe.

6 AvgPx Y Price16.5 =0

526 SecondaryCIlOrdID N String20 KommeHTapwii.

<lpynna Parties> N Mcnonb3yetcs ans oTYETOB MO afpecHOin 3asiBKe.

40 OrdType Y char =Limit

20008 Flags N Int64 ®naru onepauymu.

20035 NccRequest Y Boolean Mpu3Hak 3anpoca HKL, Ha 3akntoveHne caenok ¢ YyactHukom Topros (Y/
N).

278 MDEntryID C Int64 MpeHTudmkaTop BCN/bIBLUEN YacTy Mo 3asBke "Alic6epr”, Ha3HaYeHHbI
Toprosoii cuctemoii. CootBeTcTBYeT nosto MDEntrylD B aHOHVMHOM no-
TOKe 3asiBOK U CAEMOK. TpaHcvpyeTcs AN 3asBoK Tuna "Aiicbepr".

20051 Flags2 N Int64 PaclwmpeHune cnaros onepauun (B 4ononHeHne kK nonto Flags).

<Mpynna Trailer> Y

5.3.3. NepemeLyeHne 3asBKU
Tag ‘ Mone Hanuune Tun OnucaxHve

<lpynna Header> Y Tun coobLyeHus "8".

11 ClOrdID N String20 Monb3oBaTenbCKUiA nAeHTUUKATOP 3as1BKU.

583 CIOrdLinkID N Int32 BHeLuHWiA HoMep.

41 OrigClOrdID N String20 Monb3oBaTeNnbCKNiA MAEHTUUKATOP OTMEHSAEMON/M3MEHSIEMOI 3asBKN.

150 ExecType Y char =5(Replaced)

39 OrdStatus Y char =0(New)

17 ExecID Y String64 FIX Gate copmypyeT yHVKasbHbIA ID ANs Kak4oro MCXoAsLLero
Execution Report.

37 OrderID Y Int64 NpeHTndmkatop 3aaBku B cucteme SPECTRA. ECnn MIHCTPYMEHT SBNS-

eTca (hblo4epcoM MM COCTaBHbIM MHCTPYMEHTOM, TO MOACTaB/seTcs
npecpukc "DC:F:". Ecnu onuuoH — npedcomke "DC:O:".
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Tag Mone Hanuune Tun OnucaxHve

198 SecondaryOrderID N String64 LlononHuTenbHblli naeHTUUKaTop 3aaBku. ECM MHCTPYMEHT ABNSET-
cA )bIOYEPCOM WU COCTaBHbIM MHCTPYMEHTOM, TO NOACTaBNSETCA npe-
ke "F:". Ecnm onumoH — npednke "O:".

336 TradingSessionID Int32 MpeHTrdmkaTop TOpProBoii ceccuu.

1 Account N String7 Kopg knveHTcKoro cyeta.

60 TransactTime N UTCTimestamp | Bpems n3MeHeHusi cocTosiHus 3asBku. dopmar gatbl: YYYYMMDD-
HH:MM:SS.sssssssss.

55 Symbol Y String25 CUMBO/IbHBI KOf UHCTPYMEHTA.

54 Side Y char HanpasneHvie onepauuu.

44 Price C Pricel6.5 LleHa.

38 OrderQty Y* Int64 KonmuecTBo eAvHUL, MHCTPYMeHTa (47151 aiicHeproB - KOsIMYeCcTBO e4NHNL,
MHCTPYMEHTa BO BCEW aicbepr-3asiBke).

151 LeavesQty Y Int64 Pasmep ocTatoLLeiicsa K MICNOMHEHNIO YacTy 3asiBKU.

14 CumQty Y Int64 CymMmMapHoOe KOM4ecTBO evHUL, BUPXKEBOro NHCTPYMEHTA, KyMnJIeHHOro
WAV NPOLAHHOrO Mo 3asiBKe.

6 AvgPx Y Pricel6.5 =0

526 SecondaryCIlOrdID N String20 KommeHTapuia.

<[pynna Parties> N Mcnonb3yeTcs a5t OTYETOB MO afPECHOI 3asiBKE.

40 OrdType Y char =Limit

20008 Flags N Int64 dnarn onepauuu.

20035 NccRequest Y Boolean Mpu3sHak 3anpoca HKL, Ha 3aktoueHne caenok ¢ YuactHukom Topros (Y/
N).

278 MDEntryID C Int64 MaeHTndmkaTop BCnbIBLLUEN YacTu no 3asBke "Aicbepr"”, Ha3HaYeHHbIN
Toprosoii cuctemoii. CooTBeTcTBYET Nosito MDENtrylD B aHOHMMHOM Mo-
TOKe 3as1BOK U CAEMOK. TpaHcMpyeTcs A1 3asBOoK Tuna "Aiicbepr".

9945 OrigOrderID Y Int64 NpeHTudmkaTop yaaneHHol 3aaBku. Ecnv MHCTpYMeEHT siBnsieTcs dobto-
4epcoM WM COCTaBHbIM MHCTPYMEHTOM, TO MOACTABMAETCA npedmke
"DC:F:". Ecnu onuuoH — npedmke "DC:O:"

20051 Flags2 N Int64 PaclupeHuve cnaros onepauun (B 4ONONHEHNE K nosto Flags).

<[pynna Trailer> Y

5.3.4. Caenkun no o6bIYHbIM UHCTPYMEHTaM

Tag Mone Hanunuue Tun OnucaHue

<[pynna Header> Y Tun coobuyeHus "8".

11 ClOrdID N String20 Monb3oBaTenbCKUii nAeHTUUKATOP 3aBKU.

583 ClOrdLinkID N Int32 BHeLwHuniA Homep.

150 ExecType Y char =F(Trade)

39 OrdStatus Y char =2(Filled) unn =1(PartiallyFilled)

17 ExecID Y String64 FIX Gate copmvpyeT yHVKasbHbI ID ANs Kakgoro MCXoAsLero
Execution Report.

37 OrderID Y Int64 WpenTudmkatop 3anBkn B cucteme SPECTRA. ECnv MIHCTPYMEHT ABNSA-
eTca hbloYepcoM WM COCTaBHbIM MHCTPYMEHTOM, TO MOACTaBMASETCA
npecpukc "DC:F:". Ecnun onuuoH — npechuke "DC:O:".

198 SecondaryOrderID N String64 [ononHuTenbHbIli naeHTUukaTop 3asBku. ECM MHCTPYMEHT ABNSIET-
¢ )bHOYEPCOM WU/IN COCTaBHbIM MHCTPYMEHTOM, TO NOACTaBSAETCH npe-
couke "F:". Ecnu onumoH — npedomke "O:".

336 TradingSessionID N Int32 M peHTrdmkaTop TOproBoii ceccuu.

1 Account N String7 Kopg knveHTcKoro cyeta.

60 TransactTime N UTCTimestamp | Bpemsi nameHenus coctosHus 3asasku. ®opmar gatbl: YYYYMMDD-
HH:MM:SS.sssssssss.

55 Symbol Y String25 CVIMBOJIbHBIN KO, UHCTPYMEHTA.

54 Side Y char HanpasneHvie onepauuu.

44 Price C Pricel6.5 =0
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38 OrderQty Y* Int64 KonnyecTtso efnHUL, MHCTPYMEHTA.

151 LeavesQty Y Int64 Pa3mep ocTatoLLeiics K UCNOMHEHWI0 YacTy 3asiBKU.

14 CumQty Y Int64 CyMMapHOe KONM4ecTBO eMHWL, 6PXeBOro MHCTPYMEHTA, KyMN/IeHHOro
WM NPOLAHHOTO MO 3asBKe.

32 LastQty C Int64 KonnuecTtso efuHNL, MHCTPYMEHTA B CAESIKE.

<[pynna Parties> N Mcnonb3yetcs a5t OTYETOB MO afPECHOI 3asiBKE.

527 SecondaryExeclD N Int64 MaeHTudmkarop caenku.

31 LastPx C Pricel6.5 LleHa 3aK/1l0UEHHOI caenku.

136 NoMiscFees* N NumInGroup "1

=>137 MiscFeeAmt* Y Pricel6.5 C6op 3a caenkxy.

=>139 MiscFeeType* Y Int32 "4" (Exchange Fees)

377 SolicitedFlag N Boolean ='N' (Was not solicited)

797 CopyMsglndicator N Boolean =Y

526 SecondaryClOrdID N String20 KommeHTapwuid.

20008 Flags N Int64 dnaru onepauuu.

20035 NccRequest Y Boolean Mpu3Hak caenku Ha ocHoBaHuu 3anpoca HKL, (Y/N).

278 MDEntryID C Int64 M aeHTudomkaTop BCnbIBLUEN YacTy MO 3asBke "Ancoepr”, Ha3HaYeHHbI
TOproeoii cuctemoii. CootBeTcTByeT nonto MDENtrylD B aHOHMMHOM no-
TOKe 3asBOK M caenok. TpaHcimpyeTtcs gns 3asBok Tuna "Alicepr”.

20051 Flags2 Int64 Paclmpenue chnaros onepauum (B fononHeHve k nonto Flags).

<[pynna Trailer>

5.3.5. Caenku no cBsiskam
Tag ‘ Mone Hanuune Tun OnucaxHve

<lpynna Header> Y Tun coobLyeHus "8".

11 ClOrdID N String20 Monb3oBaTenbCKUii nAeHTUUKATOP 3as1BKU.

583 CIlOrdLinkID N Int32 BHeLuHWiA Homep.

150 ExecType Y char =F(Trade)

39 OrdStatus Y char =2(Filled) nnn =1(PartiallyFilled)

17 ExecID Y String64 FIX Gate copmupyeT YyHVKasbHbIA ID Ans Kak4oro WCXOAsLLEero
Execution Report.

37 OrderID Y Int64 MpeHTudmkarop 3ansku B cucteme SPECTRA. Ecnv MIHCTPYMEHT ABNsA-
eTca (hbloYepcoM MM COCTaBHbIM MHCTPYMEHTOM, TO MOACTaBnseTcs
npedukc "DC:F:". Ecnu onuuoH — npedwmkc "DC:O:".

198 SecondaryOrderID N String64 [JononHuTenbHbIli naeHTudukaTop 3asBku. ECnv MHCTPYMEHT sBNseT-
¢ (hbIOYEPCOM U/IN COCTaBHBIM MHCTPYMEHTOM, TO NOACTaBNSeTCS npe-
domke "F:". Ecnv onumoH — npedimkce "O:".

336 TradingSessionID N Int32 W paeHTudmkaTop TOprosoii ceccuu.

1 Account N String7 Kopg, knveHTcKoro cyeta.

60 TransactTime UTCTimestamp | BpemMa M3MeHeHWsi coCcTosiHMA 3asBku. dopmar garbl: YYYYMMDD-
HH:MM:SS.sssssssss.

55 Symbol Y String25 CVIMBO/IbHBIN KO, UHCTPYMEHTA.

54 Side Y char HanpaeneHue onepaumu.

44 Price C Pricel6.5 =0

38 OrderQty Y* Int64 Konnyectso egnHUL, UHCTPYMEHTA.

151 LeavesQty Y Int64 Pasmep ocTaroLLeiics K UCNOMHEHWI0 YacTy 3as1BKU.

14 CumQty Y Int64 CymMmapHoe Ko/IM4ecTBO eAVHUL, BUPXKEBOr0 NHCTPYMEHTA, KymnIEHHOro
WM NPOLAHHOTO NO 3asBKe.

32 LastQty C Int64 KonnyecTtso efuHNLL MHCTPYMEHTA B CAESKE.

<[pynna Parties> N Vcnonb3yetcs Ans 0OTYETOB MO afpEeCcHOi 3asiBKe.

527 SecondaryExecID Int64 W peHTudmkatop caenku.
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31 LastPx C Price16.5 LieHa 3aknio4éHHON caenku.

136 NoMiscFees* N NumInGroup "1

=>137 MiscFeeAmt* Y Pricel6.5 C6op 3a caenky.

=>139 MiscFeeType* Y Int32 "4" (Exchange Fees)

555 NoLegs N NuminGroup "2"

=> 600 LegSymbol Y String25 CVMBO/IbHBIN KOf, (hbloyepca, BXOAALLErO B Ka/IeHAapHbIA cnpes.

=>623 LegRatioQty N Int32 KoathdpmumeHT konnyectsa.

=> 624 LegSide N char HanpasneHvie onepauun.

=> 637 LegLastPrice N Price16.5 LleHa caenku no Horam, COCTaBSAOLWMNM MHCTPYMEHT.

377 SolicitedFlag N Boolean ='N' (Was not solicited)

797 CopyMsglndicator N Boolean =Y

526 SecondaryCIlOrdID N String20 KommeHTapuia.

20008 Flags N Int64 ®naru onepauymu.

20035 NccRequest Y Boolean Mpu3Hak caenku Ha ocHoBaHuu 3anpoca HKL, (Y/N).

278 MDEntryID C Int64 M peHTudmkaTop BCN/bIBLUEN YacTy Mo 3asBke "Alic6epr”, Ha3HaYeHHbI
Toprosoii cuctemoii. CootBeTcTByeT nosto MDEntrylD B aHOHVMHOM Mo-
TOKe 3asiBOK U CAEMOK. TpaHcvpyeTcs Ans 3asBoK Tuna "Aiicbepr".

20051 Flags2 N Int64 PaclwmpeHune dnaros onepauun (B 4ononHeHne kK nonto Flags).

<Mpynna Trailer>
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