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NcTopusi nameHeHuiA

Jata Bepcus N3meHeHus
25.03.2021 1.11.0 |BHeceHHble N3MEeHeHUs:
« B none SecondaryCIOrdID B wnto3e FIX n B cepauce FIX Drop Copy npekpalleHa TpaHCaaums Tex-
HUuyecKkoi nHchopmaumm Tuna $XX$ B nepBbix YeTbipex CMMBOax. Tenepb KOMMeHTapuii Nonb3oBa-
TeNs, ykasaHHblii npy fo6aBneHun 3asBkun, TpaHcmpyeTcs 6e3 usmeHeHuid B npotokone FIX.
* B pasgene "2.10. OcTanbHble noas" nameHeHo onvucaHune nons Flags.
« [lo6aBneHa TpaHcnsaumsa nons Flags (tag 20008) B wnto3e FIX B cooblueHusx Execution Report no
chenkam, n B cepauce FIX Drop Copy Bo Bcex coobLieHusix Execution Report.
14.04.2020 1.9.0 BHeceHHble U3MeHeHus:
« [lo6asneH pa3gen "2.9. Npynna Displaylnstruction®.
» [lo6aBneH pasgen "4.2.9. YnpasneHue aiicbepr-zasBkammn”.
« [lo6asneH pasgen "4.2.10. Nposepka gy6nmposaxus ClOrdID".
* B coo6ueHne New Order Single (pasgen 4.1.1) no6asneHa rpynna noneii Displaylnstruction.
* B coobueHun Execution Report (pasgen 4.1.6):
» pob6asneHa rpynna noneii Displaylnstruction;
» pob6asneHo none MDEntryID.
* ypaneHo none EndCash.
* U3 coobuyenuii Execution Report no cBsizkam (pasgen 5.2.2, pasgen 5.3.5) yaaneHo none EndCash.
* B coobueHne Execution Report (pasgen 5.3.1) po6aeneHo none FirstOrderlD u rpynna nonei
DisplaylInstruction.
« B coo6ueHne Execution Report (pasgen 5.3.3) gobasneHo none OrigOrderID.
« Bo Bce coobueHust Execution Report no 3asBkam tuna "Aiicbepr” gobasneHo none MDEntryID.
09.08.2019 1.8.0 BHeCE&HHbIe 3MeHeHus:
« B coobueHun Execution Report (pasgen 4.1.6) nons: Revision (20018) n TransactTime (60) Tenepb
He nepeatoTcs B cnyyae "OTKNOHEeHWs 3anpoca Ha NoCTaHOBKY 3asBKu'".
* U3 coobueHunii Order Cancel Reject (pasgen 4.1.7), Order Mass Cancel Report (pasgen 4.1.8) yaa-
nNeHbl nons: Revision (20018) n TransactTime (60).
* B coo6uwenns 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) nobasneHo Heobsi3a-
TenbHoe none "ClOrdLinkID - BHelwHuii Homep®".
« B coobuweHne Order Mass Cancel Request (pasgen 4.1.3) gobasneHo HeobsizaTensHoe nosne "Flags
- Bblbop Tuna 3asBOK Mo Npu3Haky: 06bl4YHbIEe/BHECUCTEMHbIE".
* B pasgenax "5.2.1. Caenku no 06bI4HbIM MHCTPYMeHTam", "5.2.2. Caenku no ceaskam”, "5.3.1. Joba-
BfeHve 3asaBkun", "5.3.2. YganeHue 3asaBkun”, "5.3.3. NepemelLeHne 3asa8ku", "5.3.4. Caenku no obbIy-
HbIM MHCTpyMeHTam", "5.3.5. Caenku no ceaskam™
» none ClOrdID cTtano Heo6s13aTeIbHbIM, MPeKpaLLeHa TPaHCIALMA B 3TO nose "BHelHero Homepa';
* un3meHeH Tun nons ClOrdLinkID Ha Int32.
* B pasgene "2.9. OctanbHble nons" fob6asieHbl HOBble 3HaYeHus 415 nons Flags:
» 0x20000000000 — AKTUBHasA CTOpOHa B caenke. 3asBka, NpuBeALwwas kK caenke npu gobasneHun
B CTakaH
* 0x40000000000 — MNaccuBHan CTopoHa B cAerke. 3asBKa U3 cTakaHa, y4yacTByloLwwas B cAenke
26.06.2019 1.7.1 13 coobueHns New Order Single (pasgen 4.1.1.) yaaneHa rpynna none UndinstrmtGrp. YganeH pas-
aen "2.9. Mpynna UndinstrmtGrp".
6.12.2018 1.7.0 BHeceHHble U3MeHeHus:
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Aata Bepcus N3meHeHus
* B coobuweHns 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.) sobaBneHo Heobsi3a-
TensHoe none "NccRequest - NpusHak 3anpoca HKL, Ha 3aknoyeHne caenok ¢ Y4acTHUKOM TOpros”.
« [lo6asneHo obs3atensHoe none NccRequest B coobuleHna Execution Report cepsuca FIX Drop
Copy.
« B pasgene "2.10. OcTasibHble MonAs" W3MEHEHO OnvcaHue [AONYCTUMbIX 3HA4YeHWin nons
MassCancelRequestType, n go6asneHo onvucaHue nons NccRequest.
* B pasgene "4.1.3. Order Mass Cancel Request" nsmeHeHo onucaHue noneit MarketSegmentID 1
Account*.
« [lo6asneH pasgen "4.2.4 3anpoc HKL, Ha npoBepKy AOCTaTOMHOCTU 06ecneyeHus no 6d".
4.05.2018 1.6.12 |Bo Bcex coobLeHusx y noneii OrderQty, LeavesQty, LastQty n CumQty n3meHEH Tun Ha Int64.
11.12.2017 1.6.11 |W/3meHeHo onvcaHue nons Side B coobweHun Order Mass Cancel Request (pasgen 4.1.3).
31.10.2017 1.6.10 |BHeceHbl ucnpaeneHns B pasgen "4.2.6. NepeBbiCTaBNeHne MHOTOAHEBHbIX 3aABOK".
22.05.2017 1.6.9 BHeCEHHbIe U3MeHeHsA:
* B pasgene "2.1. Tunbl aHHbIX" UsMeHeHo onvcaxnue Tuna UTCTimestamp.
* B pa3genax "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. Cgenku no 06bl4HbIM MHCTPYMeHTaM", "5.2.2. Caenku no cesaskam”, "5.3.1.
[Job6asneHue 3aaBkn", "5.3.2. YoaneHue 3asasku", "5.3.3. MNepemelleHue 3asaBkun”, "5.3.4. Caenku no
06bI4YHbIM MHCTPYMeHTaM", "5.3.5. Caesnku no cesi3kaMm” U3MeHeHo onucaHue nonsa TransactTime.
« B coobweHune Order Cancel Reject (pa3gen 4.1.7.) pobasneHo none TransactTime (Bpemsi oTnpaBku
oTeeta) v none Revision (CnyxebHoe none noAcucTeMbI penvkauum).
27.02.2017 1.6.8 BHeceHbl n3meHeHua B pa3gen "4.5. ABToMaTtuyecKkoe CHATUE 3asBOK Mpu OTK/IKOYEHWW NONb30BaTess
OT TOpros".
22.02.2017 1.6.6 [ononHeHo onucaHve nons TransactTime pa3gena "4.1.6. Execution Report”.
18.01.2017 1.6.5 BHeceHbI ucnpasnenns n onosiHeHns B pasgen "4.2.6. NepeBbiCTaB/IeHNE MHOTOAHEBHbIX 3aABOK".
27.09.2016 1.6.4 BHeCEHHbIe U3MeHeHus:
* Bpasgenbi "4.1.1. New Order Single" n "4.1.4. Order Cancel/Replace Request" no6asneHo onncaHve
nons Flags.
* B pasgene "2.10. OcTanbHble NoAs" M3MEHeHo onuncaHue JoMycTUMbIX 3HaYeHuii nons Flags.
9.08.2016 1.6.3 B pasgene "2.10. OctanbHble nons" ana nons OrdStatus yaganeHo gonyctumoe 3HaveHue “3" Done for
day - Ceccus 3asepLueHa.
25.05.2016 1.6.2 B pasgen "4.2.4. \3meHeHne aKTUBHOW 3asBKW" f06aBneH HOBbIN CLiEHapWA.
18.04.2016 16.1 BHeceHHble U3MeHeHus:
« [lo6aBneH pasgen "2.1. Tvnbl JaHHbIX".
« B pasgene "2.2. Npynna Standard Header" B onucaHve nons BeginString go6asneHo gonyctumoe
3HavyeHue = "FIX.4.4".
* B pasgene "2.6. Ipynna Instrument" nsmexHeHo onucaHve nonsa SecurityType un nons CFICode, a
Takke U3MeHeHb! JonycTUMble 3HaveHus ans nons Symbol.
« B pasgene "2.10. OctanbHble nons" W3MEHeHbl [ONYCTUMble 3Ha4YeHWs Oaa  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" nsmeHeHo onucaHue nons Account u nons
MarketSegmentID.
¢ B coo6ueHne Order Mass Cancel Report (pasgen 4.1.8.) gob6asneHo none TransactTime (Bpewmsi
oTnpaBku oTBeTa) 1 nosne Revision (CnyxebHoe nosne NoACUCTEMbI PENIMKALUN).
« BHeceHbl fonosiHeHns B pasgen “4.2. CueHapum TOProBoro B3ammogeincTans”.
* B onucaHus Bcex COO6LLEHNI f06aBNeHbI TUMbI NONEN.
23.03.2016 1.6.0 Bo Bce coobLeHus cepsuca Drop Copy (pa3gen 5. Cepsuc Drop Copy") go6aeneHo none ClOrdLinkID.
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Aata Bepcus N3meHeHus

22.01.2016 15.0 B pasgen "3.2.1. YcTtaHoBKa 1 3aBeplueHne ceccun” fobaBneHo orpaHnyeHne Ha nepenoakioveHmns
KnneHTta K FIX Gate.

13.07.2015 1.4.0 B pasgen "4.1.1. New Order Single" go6asneHo none ClOrdLinkID.

2.07.2015 1.4.0 B pasgene "2.1. l'pynna Standard Header" go6asneHo onvcaxue nons OrigSendingTime.

20.05.2015 1.4.0 B pasgen "5. Cepsuc Drop Copy" go6asneH nyHKT "5.3. TpaHCAAUMst COCTOSHMSA 3a81BOK U CAeMoK"

22.01.2015 1.3.0 Cancel on disconnect:

* B coobueHne Execution Report (pasgen 4.1.6.) go6asneHo none ExecRestatementReason (Mpuun-
Ha CHATWS 3as1BKW, UCMOMNb3YETCA, eC/n 3asABka 6blna cHsATa TOProBoii CUCTEMONR).
« [lo6aBsneH pasgen "4.5. ABTomatnyeckoe CHATME 3asiBOK NPW OTK/TOYEHWU NO/b30BaTe s OT TOPros”.

15.12.2014 1.3.0 B pasgene "2.5. 'pynna Instrument" nsmeHeHbl 065s3aTenLHOCTL 1 onucaHne nons CFICode.

29.08.2014 1.3.0 B pasgene "2.5. 'pynna Instrument" nsmeHeHbl 4oNycTUMblE 3HaYeHUs Aaa nons Symbol.

26.08.2014 1.3.0 B pasgene "3.1.1. Logon" yganexo onvcaxue nons DefaultApplVerD.

20.08.2014 1.3.0 B pasgene "2.5. [pynna Instrument" n3meHeHsl onncanus noneii SecurityType n CFICode. B pa3gene
"2.9. OcTaUibHble NoNns" n3MeHeHbl JonycTuMble 3HadeHus ans 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" nusmeHeHbl AonycTUMble 3HaveHus ans nons Symbol, n yoaneHo
none SecuritylD.

13.05.2014 1.3.0 B pasgen "4.4. O6paboTka owmnboK" 406aBNEHO OnMcaHe 06paboTKy OWMBOK, NPUCAAHHBLIX B MOMSAX
SenderComplD, TargetComplD.

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

14.04.2014 1.3.0 B pasgene "2.5. pynna Instrument” nsmeHeHbl fonycTuMble 3HaueHusi nonein Symbol n SecurityID.

13.03.2014 1.3.0 B coobuweHne Execution Report (pasgen 4.1.6.) no6asneHo none Revision (Cnyxe6Hoe nosne nogcu-

CTEMbI pennvKauuy).
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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.



https://www.fixtrading.org
https://www.fixtrading.org
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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*

CofepxuT nHopmauuio o coopax.

Tag Mone Twvn OnucaxHue AonycTumMble 3Ha4YeHUs
136 NoMiscFees* NuminGroup KonnuecTtBo 3/1eMeHTOB B 6/10Ke. [omkHO 6bITb = 1.
=>137 MiscFeeAmt* Pricel6.5 C6op 3a caenky.
=>139 MiscFeeType* Int32 Tun c6opa. "4" (Exchange Fees)

2.9. N'pynna Displaylnstruction

CogfepXuT napameTpsbl, [o6aBNsiEMble B aiicbepr-3asBky. Mo Hanuuuio aToii rpynnbl B coobuieHn New Order Single FIX Gate onpegensier,
4TO - 3TO alicbepr-3asBKa.

Tag

Mone

Tun OonucaHue

JonycTuMble 3Ha4YeHus

1138

DisplayQty

Int64

6epr-3asBKu.

KonmuectBo eguHWL, MHCTPYMeHTa B |[aHHbli napameTp He MOXET ObITb 60/bLUe
NOCTOSIHHON CcocTaB/isitoWeli o6bema|o6bema BCero aicbepra, U MeHbLUE HEKO-
BCM/IbIBatoLel (BMAUMOI YacTm) aiic-

r0 MVMHUMaJ/IbHOTO 3HAYEHUS, onpeaensieMo-
ro B 3aBNCUMOCTU OT 6a30BOro aKkTMBa 1 Tu-
na vHCTpyMeHTa (3Ha4YeHust Ny6AnKyHTCA Ha
calite GUpXm).

20036

DisplayVarianceQty

Int64

6epr-3asBku.

BennunHa cry4aliHOro OTK/IOHEHUSI
obbema Bch/blBaKOLLeli yactu aiic-

3HayeHMe napameTpa OrpaHU4YeHO CHU3Y
HyfIeM, CBEPXY - YAC/IOM, My6AnKyemMbIM Ha
cavite 6upxu.

1084

DisplayMethod

char Tun BCNbITUSA.

= 3 - Random (randomize value).

2.10. OcTtasnibHbIe nons

BOMbLWMHCTBO Nofeit cooTBeTcTBYeT FIX-cneumdvkauun. Hike npuBefeHbl HEKOTopble 13 NogaepXkvBaeMblx noneit fix-coobueHuii. B
KOJIOHKe [,0nyCTUMbI€e 3HaUYeHUs1 yKa3aHo NoaaepXMBaemMoe NogMHOXECTBO NPefyCMOTPEHHbIX NPOTOKOIOM 3HaUeHWiA. EC/in kakoe-n6o
rnosie He NpVBEAEHO B TabnuLe, creayeT NpUaePXNBaTbCA Npeanucannii cneuudukaumm FiX4.4.

Tag

Mone

OnucaHue

J[onycTMmblie 3HaYEHUsA

11

ClOrdID

Monb3oBaTenbCkuili UaeHTUdK-
KaTop OTNpaB/EHHOV 3asBKY.

Nwbas ctpoka. TpebyeTcss cobMoAeHNE YHUKA/IbHOCTU
NAEeHTUUKATOPOB B paMkax kaxaoro SenderCompld.

39

OrdStatus

CocTosiHne 3asBKu.

"0" New - lMpuHaTa.

"1" Partially filled - YacTnuHO ncnonHeHa.
"2" Filled - icnonHena.

"4" Canceled - OTmMeHeHa.

"5" Replaced - 3ameHeHa.

"6" Pending Cancel - Oxugaetcs oTMeHa.
"8" Rejected - OTkOHEHA.

"A" Pending New - OxugaeTcs NpuHaTHe.
"C" Expired - MpocpoyeHa.

"E" Pending Replace - Oxuaaetcs 3ameHa.

44

Price

LleHa.

JecAaTnyHoe uncro.

54

Side

HanpasneHve onepauuu.

"1" - Buy

"2" - Sell

59

TimelnForce

Bup, 3as8ku.

"0" Day —KoTupoBouHas 3asBka (0cTaéTtcsa B ovepeaun
nocne 4acTUYHOro CBefeHs).

"3" 10C — BcTpeuHas 3asBka (CHMMaeTcs nocrie npoBse-
[eHns ayKLWOoHa).

"4" FOK — 3asBska Fill-or-Kill.

"6" GTD

102

CxIRejReason

lNpyvynHa OTKIOHEeHWs 3anpoca
Ha OTMeHy/VISMeHeHI/Ie 3asBKN.

"0" Too late to cancel - OTmMeHa 3ano3gana, 3asBka uc-
nosiHeHa.

10
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Tag

Mone

OnucaHve

AonycTumblie 3Ha4YeHus

"1" Unknown order - 3asiBka He HalijeHa.

"3" Order already in Pending Cancel or Pending
Replace status - 3asiBka HaxoguTCcs B npoLecce oTMme-
Hbl NI UBMEHEHUSA.

"99" Other - Apyroe.

103

OrdRejReason

MpuunHa OTKNOHEHUs 3anpo-
ca. YkasbiBaetca gns Execution
Report ¢ ExecType=8.

"1" Unknown symbol - IHCTpyMeHT He HaligeH.
"2" Exchange closed - ToproBasi ceccus 3akpbiTa.
"3" Order exceeds limit - MNpeBbILLIEH UMUT.

"5" Unknown order - 3asiBka He HaiifeHa.

"6" Duplicate Order - [ybnupytowias 3asBka, HeyHu-
KaslbHbIA naeHTudmkaTop.

"99" Other - Apyroe.

150

ExecType

Tun oTyéTa 06 M3MeHeHuK
coctosiHus  3asBku  (Execution
Report).

"0" New - PasmelleHve 3as8BKu.

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

"6" Pending Cancel - Oxungaetcs cHATHe.
"8" Rejected - OTKNOHeHNe 3anpoca.

"C" Expired - MNpocpoyeHa.

"E" Pending Replace - OxungaeTcs 3ameHa.
"F" Trade - Caenka.

"I" Order Status - CocTosiHVE 3asBKM.

198

SecondaryOrderID

LononHUTeNbHbIN
Katop 3asBKM B
SPECTRA.

naeHTudn-
cucteme

CTpoka Bnga:

"F:\oeHTudmkatop 3asBkm B cucteme SPECTRA" -
€C/IM MHCTPYMEHT (hbloYepc UM MHCTPYMEHT cTaHaap-
Ta.

"O:NpeHTucbukarop 3assku B cucteme SPECTRA" -
€C/IM UHCTPYMEHT ONLMOH.

373

SessionRejectReason

Kog, Np1ymMHbI OTK/IOHEHUS CO06-
LLIeHNs1 HA CECCYOHHOM YPOBHe.

"0" - HEKOPPEKTHBI TET.

"1" - MponyLeHo oba3aTenbHoe none.

"2" - Ter He onpegenéH Aas coobLeHNs Takoro Tuna.
"3" - HeonpeaenéxHblii Ter.

"4" - 3Ha4yeHne NN ITOro Tera He ykasaHo.

"5" - YKa3aHO HEKOPPEKTHOE 3Ha4YeHune A/1a 3TOoro Tera
(3HaveHne BbIXOAWT 3a AONYCTUMbIE NPeaerbl).

"6" - HEKOPPEKTHbI hopMaT AaHHbIX A4/151 3HAUYEHUS.
"7" - Mpo6nembl pacLuMdpOBKU.

"8" - Mpob6nembl nognuncy.

"9" - Mpo6nemsl ¢ ComplD.

"10" - T[pobnembl ¢
SendingTime.

NPaBUIbHOCTbI/TOYHOCTbLIO

"11" - HekoppeKTHBbIA TN CO0bLLEeHNS.

11
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Tag

Mone

OnucaHve

AonycTumblie 3Ha4YeHus

e "12" - Mpo6nembl npy Basimpaumm XML.
e "13" - Ter BcTpeyaeTcs 60/bLUe, YEM OAMH pas.

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

« "15" - Monsa rpynnbl onpeaeneHsl He B COOTBETCTBY!HO-
LLlem nopsigke.

e "16" - HenpaBnibHO paccynMTaHo KONMYECTBO 3/1IEMEH-
ToB B rpynne (NuminGroup).

» "17" - 3HayeHusa nons, y KoToporo Tun He “data”, cogep-
XUT pasgenvresb.

e "99" - fipyroe.
+ "7100" - MpeBblLlEHNE TMMUTA COOBLLEHWIA.

e "7101" - CucteMHas oLimbKa.

434

CxIRejResponseTo

OnpegensieT TMn 3anpoca, oTee-
TOM Ha KOTOpbIil ABASIETCA CO06-
weHune Order Cancel Reject.

» "1"- Order Cancel Request.

» "2"- Order CancellReplace Request.

530

MassCancelRequestType

Tun 3anpoca Ha MaccoBylO OT-
MEHY.

* "1" - OTMeHa BCcex 3asiBOK N0 MHCTPYMEHTY.

e "8" nnm "9" - OTMeHa BCcex 3aABOK Ha KOHKPETHOM cer-
MeHTEe pbIHKa.

e 'Z' - 3anpoc HKLL Ha npoBepKy gocTtato4yHocTn obecne-
yeHusa no bo.

531

MassCancelResponse

Peakuusi TOproBoii cucTeMbl Ha
MacCOBY OTMEHY 3asiBOK.

* "0" - 3anpoc Ha MaccoByl0 OTMEHY 3as1BOK OTK/TOHEH.
e "1" - OTMeHeHbI BCe 3asBKUN M0 UHCTPYMEHTY.

e "8"nnn"9" - OTMeHeHbI BCe 3as1BKM Ha KOHKPETHOM cer-
MEHTE pbIHKa.

532

MassCancelRejectReason

[MpuunHa OTKNOHEeHNs MaccoBo-
ro 3anpoca Ha CHATME 3aABOK.

"99" Other - [ipyroe.

1300

MarketSegment|D*

CermeHT pblHKa.

e "F" - Futures

* "O" - Options

20008

Flags

®narv onepaumu.

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

* 0x8 - BbINOMHATL NPOBEPKY IMMUTOB LieHbl A/15 ONLUmOo-
HOB.

BuTel B none Flags B coobLuennn 4.1.6. Execution Report:
¢ 0x1 - KoTnpoBoyHas.

* 0x2 - BcTpeyHas.

» 0x4 - BHecuctemHas.

» 0x8 — Cpenka nepeHoca no3vuuii.

e 0x10 - lMpu BbICTABNEHUN 3aABKM HE NPOBEPANNCH
[OEHLIN MO K/INEHTY.

* 0x200 - Mpwu BbICTaBNEHUN 3aABKN HE NPOBEPAIUCH NN-
MWTbI MO OMNLMOHAM.

« 0x80000 - 3aseka Fill-or-kill.

* 0x100000 - 3anucb siBASETCA pe3y/ibTaTtoM onepaumu
nepemMeLLeHns 3asaBKu.

* 0x200000 - 3anucb siBNSETCA pe3y/ibTaTtoM onepaumu
yAAIEHNS 3as1BKM.

12
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Tag Mone OnucaxHvne AonycTumblie 3Ha4YeHus

* 0x400000 - 3anucb ABNseTca pesynsTaTom rpynnosBoro
yoaneHus.

» 0x2000000 - TexHn4eckas KIMpUHroBas caenka, cop-
MUpOBaHHas BHE TOPrOB.

* 0x4000000 — AgpecHas caenka.

* 0x8000000 — Cpaenka no cesAske.

* 0x20000000 - lMpu3Hak ypaneHns octartka 3asBku Mo
NPUYNHE KPOCC-CAENKN.

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

* 0x2000000000 - 3anucb ABNsETCA pe3ynsraTtom onepa-
unn ynaneHus 3assku cepsrcom User Kill Switch.

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

» 0x8000000000 - 3anuchb ABNSAETCA Pe3ynsLTaTom onepa-
Lun yaaneHus 3asaBku nocpeacTsoM KoMaHzbl ‘3anpoc
HKLL Ha npoBepky gocTaTtoyHocTu obecneyermns no b&'.

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

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

* 0x40000000000 — MaccrBHasa CTopoHa B cAerke. 3asB-
Ka 13 cTakaHa, y4acTByloLLas B CAESKe.

» 0x200000000000 - Mpu3HaK CUHTETUYECKON 3asiBKN.

» 0x800000000000 - 3asiBka aiicbepr.

» 0x20000000000000 - BcnnbiTve ouepenHol BUAVMON
yacTtu aiicbepra.

Butbl B none Flags B coobuwexnun 4.1.3. Order Mass

Cancel Request:

* 0x10 - CucTeMHbIe 3aABKM.

* 0x20 - BHECHCTEMHBIE.

* 0x40 - Bce.

20035 NccRequest MpusHak 3anpoca HKL, Ha 3a-|+ "Y" — 3anpoc HKL, / Cgenka Ha ocHOBaHuM 3ampoca

KNHYeHne cAenokK ¢ Y4acTHUKOM

TOProB.

HKL,

"N" — O6bluHasn 3asnBKa / caenka.

13



Cneyudukaums npotokosa FIX MockoBCKO BUpPXM 151 CPOYHOTO pbiHKA 14.06.2022

3. MpOTOKO/1 CEeCCMOHHOIo YPOBHA

[MpOTOKO CECCMOHHOIO YPOBHA obecneunBaeT VI,EI,eHTI/I(ZbI/IKaLI,VI}O CTOpPOH BSaVIMO,D,eVICTBVIFI, rapaHTMpoBaHHYH OOCTaBKy K nocnegoBaresib-
HYI0 o6pa60TKy COO6LU,eHVIVI, KOHTPO/1b COCTOAHUA COEANHEHNA U BOSMOXXHOCTb BOCCTAHOB/1EHNA Ceccumn B cinyvae c6oeB.

3.1. MopgpepxnBaembie COOOLLEHUSA

* Logon - NIHLMMpPYET CeCCUio 1 CoefnHEHNe.

» Logout - IH/LuMpyeT unm noATBEPXAAET Pa3pblB COEANHEHMS.

« Heartbeat - NepegaéTca nepmognyeckvt Ans1 KOHTPOS COCTOSIHUSA COEAUHEHWS.

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

 Reject - OTnpaenseTcs B 0TBET HA HEBEPHOE CO06LLiEHME (HEKOPPEKTHBIN 3aro/I0BOK, KOHTPO/bHAS CyMMa U T.N.), NpuLlesLLee OT Apyroii
CTOPOHbI.

« Resend Request - 3anpoc NoBTOpHOI Nepeaayun coobLLeHuii B onNpeaeEHHOM MHTEPBA/IE HOMEPOB.

* Sequence Reset - /icnosb3yeTcsi Npy NOBTOPHOW NEpechIsIKe A5 NPonycka agMVHUCTPATMBHbIX CO06LWeHni - Gap Fill mode. Wcnonb-
3yeTcs Ans copoca cuéTymka HoOMepoB coobLleHuii - Reset mode.

Bce coo6LLeHns MOryT nepeaaBaTbCs B 060MX HaNpas/ieHnsIX.

3.1.1. Logon
CoobLieHre, MHMLMUpYIoLWee Wan NogTBePXAaoLLee YCTaHOBKY ceccum. [LoMmKHO 6bITb NEPBLIM COOBLLEHNEM B K&XA0M MOAKMOUEHUN.
Tag ‘ Mone Hanuune Tvn OnucaHvne

<[pynna Header> Y Tun coobLeHus "A".

98 EncryptMethod Y Int MeTog wudposaHus. JomkHo 6bITb ykasaHo "0" — NONE_OTHER — wudpo-
BaHVe COO0OLLEHWI OTK/OUEHO.

108 HeartBtInt Y Int VHTepBan nepegaun Heartbeat coo6LLeHwiA.

141 ResetSegNumFlag N Boolean |Ecnu aT10T hbnar yctaHOB/EH, TO 06€ CTOPOHbI AO/MKHbI COPOCUTL CUYETUMKM
CO06LLEeHNIA.

<[pynna Trailer> Y

3.1.2. Logout

Coo6LieH1e, MHULMMPYIoLLEE UK NOATBEPXKAAIOLLEE 3aBEPLLEHE CECCUM.

Tag ‘ Mone Hanuune Tvn OnucaxHve
<Mpynna Header> Y Tun coobLyeHus "5".
58 ‘Text N String MpuynHa 3aBepLUEHNsA ceccuun.
<lpynna Trailer> Y

3.1.3. Heartbeat

Mepepaétcsa neproanyeckun 418 KOHTPOSA COCTOSAHUA coeauHeHmnst. Ecnun Heartbeat nocbinaetcs B oTBeT Ha Test Request coobLyeHmne, TO
none TestReqID pomkHo cofepxaTtb naeHTudukarop Test Request, Ha KOTOpPbI OHO ABNSIETCA OTBETOM.

Tag ‘ Mone Hanuune Tvn OnucaHve
<[pynna Header> Y Tun coobLueHus "0".
112 TestReqlID N String Tpebyetcs yka3zaTb naeHtudukarop Test Request , ecnm coobLyeHne SBsSeT-

CA OTBETOM Ha Hero.

<Mpynna Trailer> Y

3.1.4. Test Request

Coo6LLeHMe Bbi3bIBAET/MHULMMPYeT/3anpalumBaeT Heartbeat coobLeHne ¢ NPOTUBOMOMOXHOW CTOPOHBI.

Tag ‘ Mone Hanwnuune Tun OnucaHve

<lpynna Header> Y Tun coobueHus "1".
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Tag Mone Hanuune Tvn OnucaHve
112 TestReqID Y String MaeHTudmkatop 3anpoca, Bo3BpalyaeTcsi B OTBETHOM Heartbeat.
<[pynna Trailer> Y

3.1.5. Reject

BblaeTcsi B OTBET Ha MoJly4YeHHOEe COOBLLEHNE, KOTOPOE HE MOXET GbITb MPaBUILHO 06paboTaHo 13-3a OLWMGOK B COG/MIOAEHUM MPOTOKO/A
CECCMOHHOTO YPOBHSI. Hanpumep, coo6LieHVe COaepXUT HefoMnyCTUMbIe CXOAHbIE AaHHble (MsgType=&).

Tag ‘ Mone Hanuune Tvn OnucaHve
<lpynna Header> Y Tun coobueHus "3".
45 RefSeqNum Y SeqNum |Homep OTBEpPrHyTOro coo6LeHs.
371 RefTagIlD N Int Homep HekoppeKTHOro nons.
372 RefMsgType N String Tun OTK/IOHEHHOTO COOBLLEHMS.
373 SessionRejectReason [N Int Kog, npyymHbI OTKNOHEHUS COOBLLEHNS.
58 Text N String Paclumdposka npuynHbI.
<[pynna Trailer> Y

3.1.6. Resend Request

Co06LLEeHMe NCNONb3YETCs ANS1 MHALMMPOBAHUS NMOBTOPHOI NEPECHIIKM COOBGLLEHWIA B ONpeieniEHHOM UHTepBasie HOMEPOB. EC/IN HyXHO
3anpocKTL MOBTOPHYIO NEPECHLIKY OAHOTO Co0bLLeHUs, Toraa BeginSeqNo=EndSegNo. Ec/iu HyHO 3anpocuTb Bce nocregytoLime coo6-
LLieHVs1, HaUMHas € onpefeneéHHoro HoMepa, Toraa EndSeqNo=0 (nokasbiBaeT 68CKOHEUHOCTD).

Tag Mone Hanuune Tvn OnucaHve
<lpynna Header> Y Tun coobLyeHus "2".
7 BeginSeqNo Y SeqNum |Homep nepBoro cooo6LLeHus, KOTOPOE HYXXHO MOBTOPHO Nepecnarb.
16 EndSegNo Y SegNum | Homep nocnegHero coobLeHNs, KOTOPOE HY)XXHO NMOBTOPHO Nepecnarb.
<[pynna Trailer> Y

3.1.7. Sequence Reset

Mcnonb3yeTcs npu NOBTOPHOI Nepeckisike ANs nponycka afMUHACTPATUBHbIX coobLleHunid - Gap Fill mode. Vcnonb3yetcs ansa copoca
CYETUMKa HOMEPOB CO06LLEHUIA - Reset mode.

Tag ‘ Mone Hanuune Tvn OnucaHve
<[pynna Header> Y Tun coobuyeHus "4".
123 GapFillFlag N Boolean | Pexum:

e "Y" - Gap Fill mode - Pexum 3anonHeHust npo6enos (Mcnosnb3yercs no-
ne MsgSegNum). B 3TOM pexumMe coobLLeHVe UCTONb3YEeTCH Kak OTBET Ha
Resend Request B criyyae, korga 0fHO UV HECKO/TbKO COOBLLEHNIA [OMKHBI
6bITb NPONYLLEHbI.

* "N" - Reset mode - Pexum copoca CYETUMKA HOMEPOB COOBLLEHWIA.

16 NewSegNo Y SegNum | HoBbI/i NOpAAKOBLIA HOMEP.

<[pynna Trailer> Y

3.2. CueHapun ycTaHOBKM U copoca ceccum

3.2.1. YcTaHOBKa 1 3aBepLueHne ceccum

[na yctaHoBkM coepmHeHus ¢ FIX Gate KIMEHT OO/MKeH OTNpaBnTb coobLyeHne Logon, ykasas cBoil SenderComplD. Ecnm coobuieHve
Logon KoppekTHoe 1 nonb3osartesb aBTopusosaH, FIX Gate oTnpasnseT KNneHTy oTBeTHoe Logon coobLueHne, KoTopoe nogreepxaaeT
YCTaHOBKY coefuHeHusi. Ecnu cooblieHne Logon He koppekTHoe unm Cuctema He asTopusosasia nosnb3osarens, FIX Gate 3akpbiBaeT
coefiMHeHne, He OTNPaB/AS HUKaKVX OTBETHbIX COOBLLEHWIA.

KOppeKTHbIM 3aBepLUEHNEM/3AKPLITUEM CECCUN CUMTAETCS 06MEH Logout COOBLLEHMSIMI MEXAY MHULMATOPOM M akLenTopoM. [pyrve crno-
CO6bl 3aKpPbITUS/06PbIBA CECCUMN AO/MKHBI PACCMATPUBATLCS Kak HEKOPPEKTHbLIE 1 Takue, KOTOpble NMPUBOAST K OLUMOKe. [1/1s 3aKpbITUs cec-
CUM K/TMEHT AO/MKEH OTNPaBuUTb coobLueHne Logout n JoxaaTbCs OTBETHOTO coobLueHnst Logout oT FIX Gate.

PekomeHAyeTcs nepes oTnpaskoil Logout coobLLeHUs y6eauTbCs B TOM, YTO HY OIHO COO6LLEHVE He NOTePsIHO 1 He NponyLLeHo. 15 3Toro
K/IMEHT OTNpaBnsieT cooblueHre Test Request 1 XAET oTBETHOro Heartbeat coo6LueHus.
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B cnyyae nepenogknitoveHus k FIX Gate, noBTopHas oTnpaska coobLLeHns Logon AomkHa 6bITb BbINOIHEHA He paHee YeM vepes 30 cekyHf,
nocne 3aBepLUeHust npeablayLueli ceccun. Ecnm kNneHT caenaeT Takyto NonbITKy paHblue, FIX Gate 3akpoeT coefjuHeHve, He oTnpaBnas
HMKaKNX OTBETHbIX COOBLLEHNIA.

3.2.2. 3anpoc NOBTOPHOIT OTNPaBKN COOOLEHUI

B npouecce nH1LmManu3saLmm uam nocse Toro, Kak coeMHeHne 6b1110 HEOXUAAHHO Pa30pPBaHO, MOXET BO3HUKHYTb CUTYaLMs, KOrAa KTMEeHT
nosiyyaet coobLeHne, Y KOTOPOro NOpsiAKOBbI HOMep 6onblue, YeM oxugaetcs. OxugaeMbiM NOPSAKOBbIM HOMEPOM BXOASLLENO CO06-
LLIeHWS CYUTaEeTCs Takoid, KOTOPbIA 6onbLue Ha 1, yem y nocniegHero coo6LLEHNS BO BXOASALLEM fiore. B 3TOM criyyae KIMEHT AO/MKEH UHALM-
MpoBaTb NOBTOPHYH OTMPaBKy CO06LLEHWI, nocnae coobuleHne Resend Request, B KOTOPOM AO/MKEH GbITb YKa3aH AnanasoH NopsiaKoBbIX
HOMEpPOB NponyLLeHHbIX cooblleHnit (BeginSeqNo, EndSeqNo).

3.2.3. NMpoBepka COCTOAHUA coefAuHEeHUA

[lna MoHWTOpUWHra cocTosiHMA FIX coeanHeHns v onpefeneHns npobenos B NOPSAKOBbIX HOMepax COOBLLEHWIA, HaNpYMep, B C/lyvae noTepu
BXOJALLMX COOOLLEHWI, KTMEHTCKOE NPUIOXKEHVE AO0/KHO C 3afaHHOl NeprnoanyHOCTBIO (3HadeHne nons HeartBtint coobuweHnsa Logon)
dhopmmpoBaTtb 1 0TNpaBnsATh B FIX Gate coobueHune Tvna Heartbeat.

Ecnu B OTBET Ha OTOC/aHHbI Heartbeat B TedeHve 3aaHHOMO NpoMexyTka BpeMenn (HeartBtint ntoc Bpems Ha nepefady) He NPULLO HU1
OAHOTO COOGLLEHMS, KNIMEHT AOMKEH CHOPMMPOBATL 1 OTNPaBUTL coobLieHre Tuna Test Request. Ecnn v Ha Test Request 3a 3aAaHHbIi
NPOMEXYTOK BPEMEHW HET OTBETA, TO CUNTAETCS, YTO COEAMHEHWE NOTEPSIHO, U KNIMEHTY HEO6X0AMMO 3aHOBO YCTaHAB/IMBATL COEIUHEHNE.

3.2.4. CO6poOC CHETUMKOB HOMEPOB COOGLLEHUIA

Homepa coo6LeHniA MOryT 6bITb COPOLLEHLI HECKO/IbKMMY Crioco6amu:
» OTtnpaBkoli coobeHns Logon ¢ ykasaHunem dnara ResetSeqNumFlag.
« OTnpaBkoii coobLyeHus Sequence Reset B pexxume Reset mode.

« ABTOMATMYECKU MO pacnucaHunio. Brupxa MOXeT aBToMaTUYecku copachiBaTb MOPsAAKOBLIE HOMEpPA COOB6LLIEHUN, Hanpumep, nepes Ha-
4as/IoM TOProBOro fHs.

Mpyv copoce ceccum BCe paHee OTNpaBieHHble COOBLLEHNsI He MOTYT GbiTb 3anpoLLeHbl MexaHn3MoM Resend Request.

3.2.5. BoccTaHOBeHue ceccuu nocne coos

[Ns BOCCTAHOB/IEHWSI PA30PBAHHOMO COEMHEHWsI KNIMEHTY Heo6Xo4¥MOo OTNpaBUTb CoobLLEHMe Logon ¢ NopsiikoBLIM HOMepOoM (fosne
MsgSegNum), KoTopeblii 6onbLUe Ha 1, YeM Yy nocneaHero coobLieHNst B UCXoasLleM nore. Ecnv B 0TBET NosydeHo cooblieHre Logon ¢
nopsifKkoBbIM HoMepoM (MsgSeqNum) 6osblie, YeM OXUAAETCS, TO 4/ BOCCTAHOBMEHUS MPONYLLEHHbIX CO0BLLEeHUI HE06X0AMMO OTnpa-
BUTb Resend Request ¢ ykazaHveMm AuanasoHa nopsiakoBbiX HOMEPOB NOTEPSIHHbLIX COOBLLEHNIA.

Mpy HeJOCTYNHOCTM OCHOBHOIO FIX Gate cepBepa crefyeT Nepek/tounTbCs Ha Pe3epPBHbI cepBep, 1 NPOAOC/MKUTL paboTy B COOTBETCTBUM
C BbILLEU3/TIOKEHHbIMW NpaBuIaMu.

OCHOBHOI/ 1 pe3epBHbIli cepBepbl HE CUHXPOHU3NPYIOT MeXay co60li NopsiAKOBbIE HOMepa COOGLLEHWIA, MO3TOMY NPU NEPEKTHYEHUN Me-
XAy HAMK NocnefoBaTe/lbHOCTb HOMEPOB COOGBLLEHMI HE MOXET BbITb NPogo/MKeHa. Mpy NonbITKe NOAKMOUUTLCS K Pe3ePBHOMY CeEpBeEpPY
KIMEHTY NPUAET COOBLLEHME C MOPSIAKOBLIM HOMEPOM, MEHLLUVM OXUZaemoro. B Takoli cutyauum cnegyet copocuTb NOPSiAKOBbIE HOMepa
COO0O6LLEHNIA.
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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).

20



Cneyudukaums npotokosa FIX MockoBCKO BUpPXM 151 CPOYHOTO pbiHKA

14.06.2022

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

<Mpynna Trailer> Y

4.1.7. Order Cancel Reject

3anpoc Ha OTMeHy/I/ISMeHEHMe 3aABKN OTK/TOHEH.

Tag ‘ Mone Hanunuune Tun OnucaHue

<lpynna Header> Y Tun coobLeHuns "9".

37 OrderID Y Int64 NpenTudmkatop 3ansku B cucteme SPECTRA.

198 SecondaryOrderID N String64 LlononHnTenbHbIl naeHTUMKaTOP 3asBKN.

11 ClOrdID Y String20 Monb3oBaTenbCKMii NAEHTUGMKATOP KOMaHAbl Ha OTMEHY/M3MEHEHUE
3asBKU.

41 OrigClOrdID Y String20 Monb3oBaTeNnbCKNiA MAEHTUUKATOP OTMEHSEMON/M3MEHSIEMOI 3asiBKN.

39 OrdStatus Y char TekyLiee COCTOsIHNE OTMEHSIEMON/M3MEHAEMOI 3aABKN.

434 CxIRejResponseTo Y char OnpegenseT TMN 3anpoca, OTBETOM Ha KOTOPbI ABMSETCS Coo6LyeHVe
Order Cancel Reject.

102 CxIRejReason N Int32 MpuunHa oTKNIOHEeHUA 3anpoca Ha OTMeHY/M3MEeHeHNe 3asBKN.

58 Text N String255 TekcT coobueHns 13 B, onMcanmii own6ok.

<lpynna Trailer> Y

4.1.8. Order Mass Cancel Report

OTuYeT 06 ycneLHol (UK He YCNeLLHO) MaccoBOi OTMEHE 3asiBOK.

Tag ‘ Mone Hanuuune Tvn OnucaHve

<[pynna Header> Y Tun coobLeHuns "r".

11 ClOrdID Y* String20 Monb3oBaTenbCKMii nAeHTUUKaTOp 3anpoca Ha MacCoByH OTMEHY
3aABOK.

37 OrderID Y String64 FIX Gate dhopmupyeT yHUKasbHbI MgeHTUUKATOP 415 KaXKA0r0 nc-
xopsawero Order Mass Cancel Report.

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

531 MassCancelResponse Y char Peakums TOproBoii cMCTEMbI HA MAcCOBYH OTMEHY 3asiBOK.

532 MassCancelRejectReason |C Int32 [MpyyrHa OTK/TIOHEHWSI MAcCOBOrO 3anpoca Ha oTMeHy 3asBok. O6s-
3atenbHo, ecnim MassCancelResponse=0 (Reject).

533 TotalAffectedOrders N Int32 KonnuecTtso yaan&HHbIX 3a8BOK.

58 Text N String255 TekcT coobuieHns 13 B/ onucaHuii ownGoK.

<[pynna Trailer> Y

4.2. CueHapuu TOpProBoro Banmogemncreus

4.2.1. NocTaHOBKa 3asiBKUN

B npocTeiilem cnyyae, 3asBka NPUHUMAaETCA CUCTEMON.

LWar KnueHt FIX Gate KommeHTapuii
1 NewOrderSingle KnuneHT oTnpasnseT HOBYIO 3as1BKY B TOProBYIO CUCTEMY.
2 ExecutionReport, Cuctema noaTBEPXAAET NOMyYeHNe 3asBKU.

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

3..n ExecutionReport, Cuctema coobLaeT napameTpbl CAENKN U YKa3blBaeT Ha cTa-
ExecType=F(Trade), TYC MOSIHOTO W/IM YaCTUYHOIO UCMOJSTHEHMS 3aaBkn. CooTBeT-
OrdStatus=2(Filled) 1N | CTBEHHO, cooblieHne ExecutionReport co ctaTycom 3asiBKu
OrdStatus=1(PartiallyFilled) PartiallyFilled MmoxeT 6bITb OTNpaBieHO HECKOBLKO pas.

3asBKa TaKkKe MOXET ObITb OTK/IOHEHA CUCTEMOIA.

Lar KnueHTt FIX Gate KommeHTapuii

1 NewOrderSingle KNveHT oTNpaBnisieT HOBYHO 3as1BKY B TOPrOBYH) CUCTEMY.
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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)

Ecnn B coobweHun Order Cancel/Replace Request knMeHT npucian kakoe-1m6o 3HaveHne B nosne OrderQty, FixGate oTknoHsieT Order
Cancel/Replace Request, 1 nonb3oBartento nocbinaercs coobuieHne Reject.

Lar KnueHt FIX Gate KommeHTapuii

1 NewOrderSingle KnveHT oTnpaBnsieT HOBytO aiicbepr-3asiBKy B TOProByl CU-
cTemy.

2 ExecutionReport, Cuctema noaTBeEPXAaET NoyyeHne 3asBKu.

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

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

4 Reject, Cuctema OTK/IOHSIET 3anpoc Ha M3MEHeHVe aicbepr-3asBku.
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. MpoBepka ayonuposaHus ClOrdID

B cnyuyae o6HapyxeHus aybnuposaHus ClOrdID npu BbICTaBNEHUN, NEPEMELLEHUN UK YaaNeHUN 06bIYHO 3anBku, FixGate B OTBET OT-
npaBsnseT KIMeHTy coobleHne Execution Report (Rejected, Rejected) n 3anonHsiet nonsa OrderQty, LeavesQty n CumQty 3HaueHnem "0".

B cnyyae o6HapyxeHusa aybnuposaHus ClOrdID npv BbiCTaBneHnu, nepemeLLeHnn nnmn yaganeHun ancbepr-3asneku, FixGate B oTBeET OT-
npaBnsieT kKNeHTy coobueHne Execution Report (Rejected, Rejected) u 3anonHseT nons OrderQty, LeavesQty n CumQty 3HayeHnem "0".

4.3. KOHTPONb aHOMaNbHOI aKTUBHOCTU

B FIX Gate geiicTByeT cucteMa orpaHMyeHnss aHOMasIbHON aKTUBHOCTMW KNIMEHTCKMX NPUAoXeHuiA. OHa He N03BONAET NPUIOXEHWIO NOSb-
3oBatens (B pamkax ogHoli fix ceccum) npucblnatb 60/1ee OroBOPEHHOTO B 3asiBKE Ha MOAK/OYEHWE KONMYeCTBa CO0bLLeHUl B eauHuLY
BpeMEHW. B HACTOALMIA MOMEHT MOXHO MOMYYNTL NIOTUH B cUCTeMy € orpaHudeHnem 30, 60, 90 u T.4. (Ho He 6onee 300) TOproBbIX One-
pauwii B cekyHay. K ToproBbiM onepawusiM oTHocaTes cnegytowme coobuyeHns: New Order Single, Order Cancel Request, Order Cancell
Replace Request, Mass Cancel Request. KonmuecTBo He TOProBbIX (BCEX OCTaSIbHbIX, 32 UCK/THOYEHNEM COOBLLEHNI CECCUOHHOTO YPOBHS)
COO0OLLEHWI ans N6oro Tna norMHa orpaHnyeHo 500/cexk.

Mpu npeBbILEeHNN NnMuTa COO6U.I,EHVIVI CnCTeMa KOHTPO/A NocCbl/1laeT Nnosib3oBaresiio COO6U.I,EHVI8 Reject C yBegomMneHnem 06 oTkase B

06cnyxmBaHuu:
Tag Mone Hanunuue Tun OnucaHue

<[pynna Header> Y Tun coobLuexmns "3".

45 RefSeqNum Y SegNum | Homep OTBEpPrHyTOro CO06LEeHNS.

372 RefMsgType N Stringl0 | Tun OTK/IOHEHHOTO COOGLLEHNS.

373 SessionRejectReason N Int32 =7100 (Flood control)

58 Text N String255 | PaclwndpoBka NpuumHbl.  TEKCT owwnbknm  dopmatmpyeTcs  Tak:
"penalty_remain=%d;queue_size=%d;message=%s", rae
* penalty_remain - Bpems B MUIMCEKYHAAX, MO NPOLUECTBUM KOTOPOro

6yaeT ycneLHo NpMHATO cneaytollee coobLleHue;

* queue_size - KOIMYEeCTBO COOBLLEHNIA NOMb30BaATENS;
* message - TEeKCT CO06LEeHNs 06 OLLMOKE.

<lpynna Trailer> Y
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KonunuyectBo cOOGLLEHMNIA 3a UCTEKLLYIO CEKYHAY OueHunBaeTcst npy npuéme KAXKAOMO cooblueHns. ITO 3HAUYUT, YTO ecnv Nosib3oBaTesb
NOCTOSIHHO MPUCbINAET 3anpochl C YacToTON, 60/bLUe, YeM eMY paspeLleHo, TO ero coobLueHns nepecTatoT o6pabdaTbiBaTbCA BOOGLLE.

4.4. O6paboTKa OLUNOOK

B cnyuae owwmM6KM B JOCTaBKE M 06paboTKe COOBLLEHNSI HA CUCTEMHOM YPOBHE, KOA K/IMEHTa MOXET MOoJyuYnTb IGO0 OLIMGKY NpY BbIMNOS-
HEeHUN oYHKLMK OTNPaBKM COOBLLEHMS, NGO OTBETHOE COOBLLEHWE CELMAIBHOTO TUMA "CMCTEMHAs! OLUINGKA™:

Tag | Mone Hannuue Tun OonucaHue
<[pynna Header> Y
45 RefSegNum Y SegNum | Homep OTBEprHyTOro CO06LEHNS.
372 RefMsgType N Stringl0 | Tun OTK/TOHEHHOTO COOBLLEHNS.
373 SessionRejectReason N Int32 =7101 (System error)
58 Text N String255 | PacwumdpoBka npuunHbl. TekcT owmnbkn chopmaTupyerca Tak: “"code=
%d;message=%s".
<Mpynna Trailer> Y

B cnyyae c605 BO B3aMOZeicTBUM LLM03a 1 TOProBoii cuctembl FIX Gate 611okMpyeT 06paboTky 3asiBOK K/IMEHTOB, 11 B OTBET HA OTK/TOHEH-
Hble 3as1BKM paccblaeT KMeHTam cooblyeHus Business Message Reject.

Tag Mone Hanuune Tun OnucaHvne
<[pynna Header> Y Tvn coobLueHns "j".
45 RefSegNum Y SegNum | Homep OTBEpPrHyTOro COO6LLEHNS.
372 RefMsgType N String10 | Tvn OTKNOHEHHOTO COOBLLEHUS.
380 BusinessRejectReason N Int32 =4 (Application not available)
58 Text N String255 | "Application not available"
<[pynna Trailer> Y

B cnyuyae, ecnu kneHT B coo6LLeHM Logon nnv B N1l060M TOProBOM COOGLLEHWN MPUCIan HEKOPPEKTHOe 3HaYeHne B OAHOM W3 nonei
SenderComplD, TargetComplID, To FIX Gate B 0TBeT oTCbl1aeT coobLeHne Tuna Logout n 3aBepLuaet FIX ceccuio.

Tag | Mone Hanuune Tvn OnucaHvne
<lpynna Header> Y Tun coobLueHuns "5".
58 |Text N String255 | "FIX protocol violation"
<[pynna Trailer> Y

4.5. ABTOMaTU4YeCKoe CHATME 3asBOK NPU OTK/TIOYEeHUU NoJib30oBaTena oT Top-

roe

B cucTEMe NpeflyCMOTPEH MEXAHU3M KOHTPOJIS 38 COCTOSIHUEM MOAK/IHUEHUs knneHTa (cepauc "Cancel On Disconnect”), KoTopblii No3Bo-
NSIET NPU OTK/TUYEHUN K/IMEHTA OT TOProB aBTOMATMUYECKU CHMMATb BCE aKTVBHbIE 3asiBKM K/IMeHTa. CHUMAlOTCS TOMbKO 06bluHble (6e3
Ccpoka ucTeueHust), 6esagpecHble 3asiBKY.

[ins BktOUYeHUst cepBuca (a Takke OTKIIoUEHNS) oMpMe-YYacTHUKY TOProB HEOBXOAMMO NofaTh COOTBETCTBYHOLLEE PACopshKeHNe Yepes
KnueHnTtckuin LieHTp. CepBuc BKIOYaeTcsa ans ngeHtndumkaropa (p2login), npuHagiexaliero qoypmMe-Y4acTHUKY.

Mpwn nogknNoYeHnn naeHTudgukaTopa ¢ BKIYeHHo yenyroii "Cancel On Disconnect” K TOProoli cucteme A5t HEro akTUBUPYETCS PEXUM
KOHTPO/IA 3a COCTOsAHNEM nogktoueHus (COD-pexum).

Noruka pa6oTbl MEXaHU3Ma KOHTPO/IS MOAK/OUEHWIA crefytoLas:

¢ FIX Gate oTcnexmsaer akTMBHOCTb MOAK/IHOYEHUSA HA CECCUOHHOM YPOBHE NMyTEM KOHTPO/1A nepmo,u,mquKoﬁ NOCbIJTIKK COOGLIJ,eHVIVI co
CTOPOHbI KNTINEeHTa.

» KnueHt yctaHaBnuBaeT HeartBtint B cooblyeHnn Logon. Ecnu 3a BpeMeHHol nHTepsan ot 2*HeartBtint o 3*HeartBtInt kNMeHT He oT-
npaswa HYX OJHOr0 coobLeHns nnm notepsan TCP-coeguHermne ¢ FIX Gate, To BCe ero akTBHbIE 3asiBK/ aBTOMATUYECKN CHUMAKOTCS.

BO3MOXHbIE CUTyaLyK, NPY KOTOPbLIX MPOUCXOAUT 3anyck NpoLeAypbl CHATUS aKTUBHBIX 3aABOK:

« KnueHt 3aBepwwnn FIX-ceccuio (Logout). 3asBku 6yayT CHATbI B MOMEHT OTK/TIIOUEHWS.

» KnueHT notepsan coegurenne ¢ FIX Gate nnn ytpatun pabotocnoco6HOCTb BCNEACTBME BO3HMKLLEN OLLINOKN. 3asBKN ByAyT CHATLI, Kak
TONbKO ByAeT OGHapyxeHa noTeps coegnHeHus.

* K/IMeHT Gbin OTK/IOUEH 3a NPEeBbILLEHVE MHTEPBaa Nepeaadn Heartbeat coobuyeHuii (MHTepBan 3a4aeTcs B Coo6LLeHNM Logon). 3asBku

6y,qu CHATbI B MOMEHT OTK/TKOYEHUA.
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+ Bo3moxHa cuTyaums, korga FIX Gate, 4acTuuHo yTpaumsas paboTocnoco6HOCTL, ONOBELLAET TOPrOBYIO CUCTEMY 06 aKTUBHOCTY OT UMe-
HU CBOMX K/IMEHTOB, HO (haKTUUYECKM TEPSIET C HUMW COoeAnHeHe. Takas CUTyauusi He MOXET GbITb MAEHTUMLMPOBaHA Bupxeii n gonx-
Ha GbITb YperyMpoBaHa Ha CTOPOHe Y4acTHUKa.

[ns Bcex knneHToB ¢ COD-pexrMoM 3asBKM Takke aBTOMATUYECKM CHUMAKOTCA MOC/1e OKOHYaHUSI BeYEPHEN TOProBol ceccum 1 npm Boc-
CTaHOB/IEHUN CUCTEMBI Noc/ie chos.

[na kaxpoi 3asaBku, CHATON MexaHn3moM “"Cancel On Disconnect”, cuctemoli otnpasnsieTcs cooblieHne 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, NMO3BONSIOLMIA KINEHTY B BblgeneHHon FIX ceccum nonyyarb U3 TOProBOWM CUCTEMbl COCTOSIHME 3asBOK U CAENKN
nMbo no pacyétHoii hupme, NMbBo No 6pokepy, NM60 No 3agaHHOMY HA6opy KMEHTCKMX cyeToB. CepBuUC TpaHCIMPYET COCTOSIHUE 3asiBOK
v caenku npowepwve yepes: FIX Gate, Plaza-2 Gate, Wire Gate (TWIME).

Cepsuc Drop Copy He TpaHcnnpyeT cocTosiHUA Pending 1 oTYETbI N0 OTK/IOHEHHBLIM TPaH3aKUMAM Ha BCEX YPOBHAX (KPOME KNUPUHTa).
KnueHTy, 3akasasluemy Drop Copy Service, BbigaéTtcst otaenbHbIlii FIX noruH. ToproBble onepauumy no TakoMy SI0TUHY 3anpeLleHb.
[JocTynHbl ABa BapyaHTa TpaHCIALMN:

* TpaHCcnauua caesnok.

* TpaHCnAauua COCTOAHMSA 3as1BOK U CAENOK.

HacTtpaunBaeTcs no 3anpocy KaveHTa.

5.1. CeCCUOHHbIN YPOBEHb

CeccuoHHbIii ypoBeHb st Drop Copy Service Takoii e Kak 1 /it 06bluHoi FIX ceccun. KnneHT cTaH4apTHbIM crnoco60M COeanHSIETCS
1 ayTeHTUdMLmpyeTcs Ha Drop Copy cepBepe, 06MeHMBaeTcs ¢ HAM Heartbeat coobLyeHUsIMY, UMEET BO3MOXHOCTb BbINOMHATL Resend
Request 3anpocbl.

5.2. TpaHcnAuusa caenok

CAenkv TpaHCIMPYHTCS NyTEM PacChIKM KnMeHTaM cooblueHnii Execution Report.

5.2.1. Caenku no o6bIYHbIM NHCTPYMEHTaM

Tag ‘ Mone Hanuune Tun OnucaxHve

<Mpynna Header> Y Tun coobLyeHus "8".

11 ClOrdID N String20 Monb3oBaTenbCKuii nAeHTUUKATOP 3aBKU.

583 ClOrdLinkID N Int32 BHeLHWiA Homep.

150 ExecType Y char =F(Trade)

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

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

37 OrderID Y Int64 NpeHTudmkatop 3anBku B cucteme SPECTRA.

198 SecondaryOrderID N String64 [ononHuTeNbHbI NAEHTUGNKATOP 3as1BKN.

336 TradingSessionID N Int32 NaeHTndmkaTop TOproBoii ceccum.

1 Account N String7 Kopg knveHTcKoro cyeta.

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

55 Symbol Y String25 CVMBO/IbHbIN KO, MHCTPYMEHTA.

54 Side Y char HanpasneHue 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 KonnyecTtso efuHNLL MHCTPYMEHTA B CAESKE.

<lpynna Parties> N Vcnonb3yeTtcs AN OTYETOB MO aApPecHOin 3asBKe.

527 SecondaryExecID N Int64 WaeHTndomkaTop caenku.

31 LastPx C Pricel6.5 LieHa 3aknio4éHHON caenku.

136 NoMiscFees* N NumInGroup "1

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

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

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

797 CopyMsglndicator N Boolean =Y

20008 Flags N Int64 dnarn onepauuu.

33



Cneyudukaums npotokosa FIX MockoBCKO BUpPXM 151 CPOYHOTO pbiHKA

14.06.2022

Tag Mone Hanuune Tun OnucaxHve

20035 NccRequest Y Boolean Mpu3Hak caenkn Ha ocHosaHuy 3anpoca HKL, (Y/N).

278 MDEntryID C Int64 NpeHTudmkaTop BCN/bIBLUEN YacTy No 3asBke "Alic6epr”, Ha3HaYeHHbI
Toprosoii cuctemoii. CootBeTcTByeT nosito MDEnNtrylD B aHOHVMHOM Mo-
TOKe 3asiBOK U CAEMOK. TpaHcmMpyeTcs A1 3asBOK Tuna "Aiicbepr".

<[pynna Trailer> Y

5.2.2. Caenku no cBA3Kam
Tag ‘ Mone Hanuuue Tun OnucaHue

<[pynna Header> Y Tun coobLyeHus "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 ANns Kakgoro MCXoAsLero
Execution Report.

37 OrderID Y Int64 WpenTudmkatop 3anskm B cucteme SPECTRA.

198 SecondaryOrderID N String64 [ononHuTenbHbIl naeHTUMKATOP 3asiBKY.

336 TradingSessionID N Int32 M peHTudmkaTop TOpProBoii ceccuu.

1 Account N String7 Kopg knveHTcKoro cyeta.

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

55 Symbol Y String25 CVIMBO/IbHBIN KO, UHCTPYMEHTA.

54 Side Y char HanpasneHve 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 KonmyecTtBo eAnHML, MHCTPYMEHTA B CAETKE.

<lpynna Parties> N Wcnonb3yeTtcsa ans oTYETOB MO afpPeCcHOi 3asBKe.

527 SecondaryExeclD N Int64 MaeHTudmkartop caenku.

31 LastPx C Pricel6.5 LleHa 3ak/1H04EHHOI CAEMKN.

136 NoMiscFees* N NuminGroup "1

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

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

555 NoLegs N NumInGroup "2

=> 600 LegSymbol Y String25 CVIMBO/IbHBIN KOZ, (hbloyepca, BXOAALLErO B Ka/leHAapHbIA cnpes.

=>623 LegRatioQty N Int32 KoathdhmumeHT KonnyecTsa.

=>624 LegSide N char HanpasneHvie onepauuu.

=> 637 LegLastPrice N Pricel6.5 LieHa caenkun no Horam, COCTaBNALWMM UHCTPYMEHT.

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

797 CopyMsglndicator N Boolean =Y

20008 Flags N Int64 dnarun onepauuu.

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

278 MDEntryID C Int64 W peHTudmkaTop BCn/bIBLUEN YacTy Mo 3asBke "Alicoepr”, Ha3HaYeHHbI

Toprosoii cuctemoii. CootBeTcTByeT nosto MDEntrylD B aHOHVMHOM no-
TOKe 3as1BOK W CAENOK. TpaHcnvpyeTcs AN 3asBoK Tuna "Aicbepr".

<lpynna Trailer>

Y

5.3. TpaHcnAunA cOoCTOSAHUA 3asiBOK U CAENO0K

CocTosiHMe 3asiBOK U CAEMKM TPAHC/IMPYIOTCS MYTEM PacChlIKU KNMeHTaMm coobLueHunii Execution Report.
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5.3.1. lo6aBneHne 3aABKU

Tag ‘ Mone Hanuune Tun OnucaxHve

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

11 ClOrdID N String20 Monb3oBaTenbCKUii nAeHTUUKATOP 3aBKU.

583 ClOrdLinkID N Int32 BHeLwHWiA Homep.

150 ExecType Y char =0(New)

39 OrdStatus Y char =0(New)

17 ExeclD Y String64 FIX Gate copmvpyeT yHVKasbHbI ID ANs Kak4oro MCXoAsALero
Execution Report.

37 OrderID Y Int64 NpeHTndmkatop 3aaBkn B cucteme SPECTRA. ECnn MIHCTPYMEHT SBNS-
etcsl (DboYepPCOM MM COCTaBHLIM MHCTPYMEHTOM, TO NOACTaBNseTCA
npecpukc "DC:F:". Ecnun onuuoH — npecpmke "DC:O:".

198 SecondaryOrderID N String64 LlononHuTenbHblli naeHTUdkaTop 3aaBku. ECM MHCTPYMEHT SABNsET-
cA IbIOYEPCOM WU COCTaBHbIM MHCTPYMEHTOM, TO NOACTaBNSETCA nNpe-
ke "F:". Ecnm onumoH — npedinke "O:".

336 TradingSessionID N Int32 M peHTrdmkaTop TOpProBoii ceccuu.

1 Account N String7 Kopg knveHTcKoro cyeta.

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

55 Symbol Y String25 CUMBO/IbHBI KOf UHCTPYMEHTA.

54 Side Y char HanpasneHve onepauuu.

44 Price C Pricel6.5 LleHa.

38 OrderQty Y* Int64 KonunyecTtBo eguHNL, MHCTPYMeEHTa (4719 alicbepros - KONIMYeCcTBO eAnHNL,
MHCTPYMEHTAa BO BCell aiicbepr-3asBke).

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

14 CumQty Y Int64 CymMmapHoOe KOoM4ecTBO enHUL, BUPXKEBOro NHCTPYMEHTA, KyMnIeHHOro
WAV NPOLAHHOrO 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 KonnyecTtBo eAvHuL, MHCTPYMEHTA B MOCTOSIHHOW COCTaBNsiioWwel 06b-
ema Bcn/ibiBatoLLeli (BUAUMON YacTu) aiicbepr-3asBku. TpaHcvpyeTcs
AnA 3a8BoK Tuna "Aiicbepr".

20036 DisplayVarianceQty |C Int64 BenuumHa cnyvaiHoro oTk/I0HeHWs1 06beMa BCNJIbIBaOLLEN YacTu alic-
6epr-3asBku. TpaHcMpyeTcs ans 3asBok Tuna "Alicbepr”.

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

278 MDEntryID C Int64 W peHTrudmkaTop BCn/bIBLUEN YacTy Mo 3asBke "Alicoepr”, Ha3HaYeHHbI
Toprosoii cuctemoii. CootBeTcTByeT nosto MDEntrylD B aHOHVMHOM no-
TOKe 3asBOK W CAEMOK. TpaHcnvpyeTcsa A5 3asBoK Tuna "Aicbepr".

20038 FirstOrderID N Int64 NaeHTndmkaTop nepBoii 3asBKM 4151 MHOTOAHEBHbIX 3a8BOK. Ecnn nH-
CTPYMEHT ABNseTcs (IbIYEPCOM WM COCTaBHbIM WHCTPYMEHTOM, TO
nogcrasnsetcs npedwmke "DC:F:". Ecnu onuynoH — npedmkc "DC:O:"

<[pynna Trailer> Y

5.3.2. YaaneHue 3aaBKU
Tag ‘ Mone Hanuune Tun OnucaxHve

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

11 ClOrdID N String20 Monb3oBaTenbCKuii nAeHTUUKaTOpP 3asBKU.

583 ClOrdLinkID N Int32 BHeLwHWiA Homep.
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41 OrigClOrdID N String20 Monb30BaTenbCKMii AEHTUNKATOP OTMEHSEMO/M3MEHAEMO 3as1BKU.

150 ExecType Y char =4(Canceled)

39 OrdStatus Y char =4(Canceled)

17 ExeclD Y String64 FIX Gate chopmupyeT yHuKasbHbI ID ANs KaX4Oro UCXoAsuiero
Execution Report.

37 OrderID Y Int64 WpenTudmkatop 3anskn B cucteme SPECTRA. ECn MIHCTPYMEHT ABNSA-
eTca hbloYepcoM WM COCTaBHbIM MHCTPYMEHTOM, TO MOACTaBNASETCA
npecpukc "DC:F:". Ecnun onuunoH — npecouke "DC:O:".

198 SecondaryOrderID N String64 [ononHutenbHblli naeHTUukaTop 3asaBku. ECNv MHCTPYMEHT sBNsieT-
cA hbHOYEPCOM WU/IN COCTaBHLIM MHCTPYMEHTOM, TO NOACTaB/sAETCA npe-
ouke "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 3asaskn. ®opmar garbl: YYYYMMDD-
HH:MM:SS.sssssssss.

55 Symbol Y String25 CVMBO/IbHBIN KO, UHCTPYMEHTA.

54 Side Y char HanpasneHve onepauuu.

44 Price C Pricel6.5 LleHa.

38 OrderQty Y* Int64 KonnyecTtso efnHUL, MHCTPYMEHTA.

151 LeavesQty Y Int64 =0

14 CumQty Y Int64 CyMMapHOe KONM4ecTBO eMHWL, 6pPXeBOro MHCTPYMEHTA, KyMN/IeHHOro
VNV NPOJAaHHOrOo Mo 3asiBKe.

6 AvgPx Y Pricel6.5 =0

526 SecondaryClOrdID N String20 KommeHTapwuid.

<[pynna Parties> N Wcnonb3yeTcs Ansi OTYETOB MO afpPECHOi 3asiBKe.

40 OrdType Y char =Limit

20008 Flags N Int64 dnarn onepauun.

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

278 MDEntryID C Int64 NpeHTudmkaTop BCN/bIBLUEN YacTu No 3asBke "Alic6epr”, Ha3HaYeHHbI
Toprosoii cuctemoii. CootBeTcTByeT nosito MDEnNtrylD B aHOHVMHOM Mo-
TOKe 3asiBOK U CAEMOK. TpaHcmMpyeTcs A1 3asBOK Tuna "Aiicbepr".

<[pynna Trailer> Y

5.3.3. NepemeLyeHne 3asiBKU
Tag ‘ Mone Hanuune Tun OnucaHve

<[pynna Header> Y Twn coobuieHns "8".

11 ClOrdID N String20 Monb30BaTeNbCKUA NAEHTUNKATOP 3asBKM.

583 CIOrdLinkID N Int32 BHeLUHWIA Homep.

41 OrigClOrdID N String20 Monb3oBaTeNnbCKNiA MAEHTUUKATOP OTMEHSIEMO/M3MEHSIEMOI 3asIBKN.

150 ExecType Y char =5(Replaced)

39 OrdStatus Y char =0(New)

17 ExecID Y String64 FIX Gate chopmupyeT yHVKasbHbIA ID ONs Kak4oro WCXOAsLLEero
Execution Report.

37 OrderID Y Int64 MaeHTudmkarop 3ansku B cucteme SPECTRA. Ecnv MIHCTPYMEHT ABNsA-
erca (hblo4epcoM WM COCTaBHbIM WHCTPYMEHTOM, TO MOACTABMAETCA
npedvke "DC:F:". Ecnv onuunoH — npedwmke "DC:O:".

198 SecondaryOrderID N String64 [ononHuTenbHblli naeHTUrKaTop 3asBku. EC/IM MHCTPYMEHT AB/SET-
€A (PbIOYEPCOM UM COCTaBHbLIM MHCTPYMEHTOM, TO NOACTABAETCA Npe-
cduke "F:". Ecnm onumoH — npedomke "O:".

336 TradingSessionID N Int32 MaeHTudmkaTop TOproeoii ceccum.

1 Account N String7 Kopg, knveHTcKoro cyeta.
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60 TransactTime N UTCTimestamp | Bpemsi nameHeHus coctosHus 3asaskn. ®opmar garbl: YYYYMMDD-
HH:MM:SS.sssssssss.

55 Symbol Y String25 CVMBO/IbHBIN KO, UHCTPYMEHTA.

54 Side Y char HanpasneHve onepauuu.

44 Price C Pricel6.5 LleHa.

38 OrderQty Y* Int64 KonmuecTtBo efuHUL, MHCTPYMEHTA (4715 alic6eproB - KONMYeCTBO eAnHUL,
MHCTPYMeHTa BO BCeil alicbepr-3asBke).

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

14 CumQty Y Int64 CyMMapHOe KONM4ecTBO eMHWL, 6pPXeBOro MHCTPYMEHTA, KyMN/IeHHOro
VNV NPOJAaHHOrO Mo 3asiBKe.

6 AvgPx Y Pricel6.5 =0

526 SecondaryClOrdID N String20 KommeHTapwuid.

<[pynna Parties> N Wcnonb3yeTcs ANt OTYETOB MO afpPECHOi 3asiBKe.

40 OrdType Y char =Limit

20008 Flags N Int64 dnarn onepauun.

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

278 MDEntryID C Int64 NpeHTudmkaTop BCN/bIBLUEN YacTy No 3asBke "Alic6epr”, Ha3HaYeHHbI
Toprosoii cuctemoii. CootBeTcTByeT nosito MDEnNtrylD B aHOHVMHOM Mo-
TOKe 3asiBOK U CAEMOK. TpaHcMpyeTcs A1 3asBOK Tuna "Aiicbepr".

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

<lpynna Trailer> Y

5.3.4. Caenkun no o6bIYHbIM UHCTPYMEHTaM
Tag ‘ Mone Hanuune Tun OnucaxHve

<[pynna Header> Y Tun coobuieHns "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 ANs Kak4oro WCXoAsLLero
Execution Report.

37 OrderID Y Int64 NpeHTndmkatop 3aaBku B cucteme SPECTRA. ECnn MIHCTPYMEHT SBNS-
etcsl ObloYepPCoM MM COCTaBHbIM MHCTPYMEHTOM, TO NOACTaBNsETCA
npecpukc "DC:F:". Ecnun onuuoH — npecouke "DC:O:".

198 SecondaryOrderID N String64 [lononHuTenbHbIli naeHTudukaTop 3asBku. ECnv MHCTPYMEHT sBnseT-
cA )bHOYEPCOM WU COCTaBHbIM MHCTPYMEHTOM, TO NOACTaBSETCH nNpe-
dmke "F:". Ecnm onumoH — npedinke "O:".

336 TradingSessionID N Int32 M peHTrudmkaTop TOpProBoii ceccuu.

1 Account String7 Kopg knveHTcKoro cyeta.

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

55 Symbol Y String25 CVMBO/IbHbIN KO, MHCTPYMEHTA.

54 Side Y char HanpasneHvie onepauuu.

44 Price C Pricel6.5 =0

38 OrderQty Y* Int64 KonmyecTtBo eAnHWL, MHCTPYMEHTA.

151 LeavesQty Y Int64 Pasmep ocTaroLeics K UCNOMHEHWIO YacTy 3asiBKu.

14 CumQty Y Int64 CymMmapHoe KOM4ecTBO eAnHUL, BUPXKEBOro NHCTPYMEHTA, KyMnIEHHOro
WAV NPOLAHHOrO Mo 3asiBKe.

32 LastQty C Int64 Konnuectso efuHNLL MHCTPYMEHTA B CAESKE.

<lpynna Parties> N Wcnonb3yetcs ans 0OTUETOB MO afpPECHO 3asBKe.
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527 SecondaryExecID N Int64 WaeHTudomkaTop caenku.

31 LastPx C Pricel6.5 LleHa 3ak/1H04EHHOI CAEMKM.

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 SecondaryCIlOrdID N String20 KommeHTapuia.

20008 Flags N Int64 ®naru onepauyuu.

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

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

<[pynna Trailer> Y

5.3.5. Caenku no cBsiskam
Tag ‘ Mone Hannune Tvn OnucaHve

<[pynna Header> Y Tun coobuieHns "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 ANs Kak4oro WCXOAsLLero
Execution Report.

37 OrderID Y Int64 NpeHTndmkatop 3aaBku B cucteme SPECTRA. ECnn MIHCTPYMEHT SBNSA-
eTca (hblo4epcoM MM COCTaBHbIM MHCTPYMEHTOM, TO MOACTaB/seTcs
npecpukc "DC:F:". Ecnun onuuoH — npecomke "DC:O:".

198 SecondaryOrderID N String64 [lononHuTenbHbIli naeHTudukatop 3asBku. ECnv MHCTPYMEHT aBnseT-
cs hbHOYEPCOM U/IN COCTaBHbIM MHCTPYMEHTOM, TO NOACTAB/ISAETCSA Npe-
dmke "F:". Ecnm onumoH — npedinke "O:".

336 TradingSessionID N Int32 M peHTrudmkaTop TOpProBoii ceccuu.

1 Account N String7 Kopg knveHTcKoro cyeta.

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

55 Symbol Y String25 CVMBO/IbHbIN KO, MHCTPYMEHTA.

54 Side Y char HanpasneHvie onepauuu.

44 Price C Pricel6.5 =0

38 OrderQty Y* Int64 KonmyecTtBo eAnHML, MHCTPYMEHTA.

151 LeavesQty Y Int64 Pasmep ocTatoLeics K UCNOMHEHWIO YacTy 3asBKu.

14 CumQty Y Int64 CymMmapHoe KOM4ecTBO enHUL, BUPXKEBOro NHCTPYMEHTA, KyrnIeEHHOro
WU NPOLAHHOTO NO 3asiBKe.

32 LastQty C Int64 Konnuectso efuHNLL MHCTPYMEHTA B CAESKE.

<lpynna Parties> N Mcnonb3yetcs ans oOTYETOB MO afpPECHO 3asBKe.

527 SecondaryExeclID N Int64 WpeHTndomkaTop 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 KoathdmumeHT KonnyecTaa.
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=>624 LegSide N char HanpasneHue onepaumu.

=> 637 LegLastPrice N Pricel6.5 LieHa caenkun no Horam, COCTaBNALWMM UHCTPYMEHT.

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

797 CopyMsglndicator N Boolean =Y

526 SecondaryClOrdID N String20 KommeHTapwuid.

20008 Flags N Int64 dnarun onepauuu.

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

278 MDEntryID C Int64 M aeHTndomkaTop BCnbIBLUEN YacTy MO 3asBke "Acoepr”, Ha3HaYEeHHbI
TOproeoii cuctemoii. CootBeTcTByeT nosnto MDENtrylD B aHOHMMHOM No-
TOKe 3asBOK M caenok. TpaHcimpyeTtcs gns 3asBok Tuna "Alicepr”.

<Mpynna Trailer> Y
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