SPECIFICATION 

FORMAT OF ELECTRONIC MESSAGES 
1. General
The exchange of information regarding reporting of OTC Deals between the Stock Exchange and Participants is arranged on the basis of electronic documents formed in accordance with the XML 1.0 specification. Full specification of XML 1.0 is described in the document Extensible Markup Language (XML) 1.0 (Second Edition) developed by W3C and published at the Internet by the following address http://www.w3.org/TR/REC-xml.

Fields definition table for each message has special column:

· Character “M” means mandatory fields 

· Character “O” means optional fields

1.1. XML Document’s structure
This section describes the structure of XML Document (rev.1.0).
Each XML Document consists of two general parts: Prolog and Root Element.

1.1.1. Prolog of XML Document
Prolog of an XML Document serves to define global parameters of the document. Prolog may include several instructions, each begins from sequence of symbols “<?” and ends with symbols “?>”.
The first string of Prolog must be the string with XML declaration with document charset encoding definition.

Example of Document’s Prolog:

<?xml version="1.0" encoding="windows-1251"?>

1.1.2. Elements of XML Document
An XML Document always includes the sole Root Element which may consist of any other Elements. Any Elements shall begin with the Start-Tag (i.e. <element_name>) and end with the End-Tag (i.e. </element_name>). An Element may also be ended with empty-element tag “/>” if such Element has no child (nested) elements.
Example of Element:

<doc> set of child elements </doc>
<doc  set of attributes only />

1.1.3. Element’s Attributes of XML Document
Each Element may include unlimited set of Attributes. Attributes are used to associate name-value pairs with elements. Attribute specifications MUST NOT appear outside of start-tags and empty-element tags. Attributes shall exclude characters “<”, “>”, “&”, “'”, “"” which shall be substituted with sequence «&lt;», «&gt;», «&amp;», «&apos;», «&quot;» respectively. 
Example of Attribute:

<doc type=” type value”/>
In this example the element doc includes single attribute type with value type value.

Each Element may include unlimited set of other elements. Such elements calls Child (Nested) of given Element.

Example of a Child Element:

<doc type=”test”>

<fid> … </fid>

</doc>
In this example the element <fid> is the child element for the element <doc>.

1.2. Attribute Types
	Type
	Description

	Integer
	Integer value

	Numeric(M,N)
	BCD value with fixed point
M – total length of numerical value
N – fractional part length

	String(N)
	String value (Cyrillic characters are not allowed)

	WString(N)
	String value with extended character set (including Cyrillic chars) 

	Date
	Date with format: YYYY-MM-DD

	Time
	Time with format: HH:MM:SS


If fractional part length in any field received by the Stock Exchange exceeds the fractional part length defined by specification herein then the excess (less significant digits) would be truncated

1.3. Message Identification
Message format do not provide any mandatory fields for message identification. The ID of EDI message shall be used to identify messages that include specific deal. The Stock Exchange stores in their database the ID of EDI message for each OTC Deal. There are no choices to send the divided messages with OTC Deals Report. Each message would be processed separately. The number of reported OTC Deals is not limited. For each Report (each EDI message) the Stock Exchange would send one reply with acknowledgement of processing.
1.4. Sender Identification
Sender shall be identified using field from of EDI message. 

2. OTC Deals Report 
2.1. Root Element “Deals” 

Root element Deals using to define begin and the end of the OTC deal’s list. 

	M/O
	Attribute
	Description
	Type

	O
	CustomRef 
	Custom Reference ID of message. May be specified by sender for custom processing. This attribute would be copied into attribute CustomRef of element Reciepts of OTC Deals Report Acknowledgement message.
	WString(32)

	O
	Language
	Language of reply messages
«RU» - Russian (by default)
«EN» - English
	String(2)


Root element Deals may contains one or more child elements Deal
2.2. Element “Deal”
	M/O
	Attribute
	Description
	Type

	O
	Agreement 
	Custom Number of the Sale-Purchase Agreement (OTC Deal)
	WString(32)

	O
	Reference
	Reference custom number of the OTC Deal in Participant’s internal processing system 
	WString(80)

	M
	Participant
	RTS Code of Participant who made the OTC Deal
Code of Participant and code of Sender (in EDI message) may be different if Sender provides the Stock Exchange with special Letter of Attorney.
	String(7)

	M
	InName
	Deal made on behalf  of («P» - own name, «А» - client name)
	String(1)

	M
	OnAccount
	Deal made on account  of («P» - own account, «А» - on client account, «T» - on trusted account)
	String(1)

	M
	Type
	Direction of Deal («P» - purchase, «S» - sale)
	String(1)

	M
	Issue
	RTS Code of the Instrument (list of issues and their codes is publishing on site http://www.rts.ru/)
	String(7)

	M
	Price
	Price of Instrument by deal 

Price would be truncated to five (5) digits after point. Original value would be stored in special filed in Stock Exchange’s database.
	Numeric(26,10)

	M
	Currency
	Price currency ISO code (RUR - rubles, USD - US dollars, EUR - Euro, GBR –  pound) or special code PCT – percent of bond nominal (for deal with bonds)
	String(3)

	M
	SettlCurrency
	Currency ISO code of monetary obligations by deal (RUR - rubles, USD - US dollars, EUR - Euro, GBR –  pound)
	String(3)

	M
	Qty
	Quantity of Instruments by deal
	Numeric(16,0)

	O
	QtyFrac
	Quantity of mutual fund instruments (may be specified if deal has fractional quantity of instrument). Field shall contain quantity of instrument by deal together with fractional part. If there is no fractional part the field may be omitted or filled at user discretion. 
	Numeric(26,10)

	M
	Block 
	Sign of Block Deal (shall be filled as “1” provided that purchased shares equal or more than 5 percent of emitted shares of same category/type, otherwise shall be filled as “0”)
	Numeric(1)

	M
	TradeDate
	Date of deal affirmation (formatted as YYYY-MM-DD)
	Date

	M
	Settle
	Settlement period 

“1” - means less and equal then 5 calendar days from date of deal affirmation

“2” – means from 6 to 30 (inclusive) calendar days from date of deal affirmation

“3” – means more than 30 calendar days from date of deal affirmation

If date of delivery and date of settlement are not the same, then later date shall be used for this field.
	Numeric(1)

	O
	SettleDate
	This field is mandatory if field Block filled as “1”

Calendar Settlement or Delivery Deadline Date (formatted as YYYY-MM-DD)
If date of delivery and date of settlement are not the same, then later date shall be used for this field.
	Date


2.2.1. Duplication control
To avoid duplication of deal reports there are rules established as follows:
· Deal Report will be rejected if attribute Reference is filled and duplicated with attribute Reference of the deal reported earlier by this Participant
· Deal Report will be rejected if attribute Reference is omitted and attribute Agreement is filled and duplicated with attribute Agreement of the deal with omitted attribute Reference reported earlier by this Participant

· Deal Reports with same non-empty attribute Agreement and different non-empty attribute Reference will be all accepted 
· Deal Reports with both omitted attributes Agreement and Reference is allowed but not recommended. In such case the Stock Exchange can’t check duplication and would create a new record for each such report.

2.2.2. Processing of QtyFrac attribute 
Attribute QtyFrac may be filled for deals with fractional quantity shares of mutual funds. This attribute shall contain full quantity including fractional part.   
Attribute QtyFrac shall comply with the following requirements:

· Integer part (rounded to integer) of attribute QtyFrac and attribute Qty shall be equal;
· Fraction part of attribute QtyFrac shall be non-zero;  

· Attribute QtyFrac shall conform format Numeric (26,10).
If attribute QtyFrac is incorrect then attribute will be skipped with one of this warning:

· "Value QtyFrac didn't match field Qty, field QtyFrac was ignored" 

· "Value QtyFrac didn’t match field format, field QtyFrac was ignored" 

If attribute QtyFrac is correct the reply will contain the reminder: 
· “Report contains optional field QtyFrac”
2.2.3. Processing of the price with the fractional part length that is more than 5 digits
Attribute Price will be truncated to 5 digits after point. Attribute Price will also be stored fully in special field for reference purposes only.

If price after truncation becomes zero – the report will be rejected.

Reply would contain alert:

· “(W1) Price reduced to 5 digits” 
2.2.4. Price check 
Reporting Deals are subject to price check. If price is out of range then deal report will not be rejected and reply would contain one of following alerts:
· (W4) Price is less than minimum price allowed

· (W5) Price is greater than maximum price allowed

Price check in OTC monitor is the same as Plaza price check:

· Deal price converting to price currency
· Trade range is a per cent value of base price, from 0% to 99% with step 1%.

 [base_price] * (1 – [trade range / 100]) <= allowed price <= [base_price] * (1 + [trade range / 100])

· If base price is  best_price or inside_price then: 

Low threshold = bid_price * (1 – < trade range >/100)
High threshold = ask_price * (1+ < trade range >/100)
zero threshold means no check
· Zero trade range means no check
· Zero base price number means no check
· Zero base price means no check
· Property ILA of issue means ignoring  of listing’s check rules
Trade range parameters define by table Issue fields:
	range
	t_aisle   
	Trade price range

	range_rule
	u1
	Base price for trade price range


or by Listing property checkTradeRange
	checkTradeRange

(with semicolon separated list of parameters)
	on|off
	Switch to check Trade range by listing
Default value = off

	
	<trade range volume>
	Trade range is a per cent value of base price, from 0% to 99% with step 1%.

Default value = 0

	
	<base price number>
	Number from base price enumerator 
Default value = 0


Table “Base Price enumerator”.

	Value
	Price Type
	Comments
	Currency

	0
	-
	No price check 
	

	1
	best_price
	Price of the day best order, which has the same direction
	Issue.price_currency

	2
	inside_price
	Price of the current best order, which has the same direction
	Issue.price_currency

	3
	trade_price
	Price of last trade of a day
	Issue.price_currency

	4
	open_price
	Price of first trade of a day
	Issue.price_currency

	5
	average_price
	Median price of trades of a day
	Issue.price_currency

	6
	previous_close
	Close price of a previous day
	Issue.price_currency

	7
	market_price
	Market price
	Issue.price_currency

	8
	official_open
	Official open price 
	Issue.price_currency

	9
	official_close
	Official close price
	Issue.price_currency

	10
	official_current
	Official current price
	Issue.price_currency


2.3. Example of Message
The OTC Deals report message:

	<?xml version=”1.0” encoding=”windows-1251”?>

<deals CustomRef=”A12”>


<deal Agreement=”12345” Reference=”RTS12345” Participant=”COMPM” InName=”P” 
OnAccount=”А” Type=”S” Issue=”EESR” Price=”0.735” Currency=”USD” Qty=”100” Block =”0” 
TradeDate=”2006-08-03” Settle=”1” />


<deal Agreement=”12346” Reference=”RTS12345” Participant=”COMPM” InName=”P” 
OnAccount=”А” Type=”S” Issue=”EESRG” Price=”0.735” Currency=”USD” SettlCurrency=”RUR” Qty=”100”

 Block =”0” TradeDate=”2006-08-03” Settle=”1” />

</deals>


3. Acknowledgement for OTC Deals Report 
This message is used to acknowledge the Sender about acceptance or rejection (with discovered error description) of reported OTC Deals.

3.1. Root Element “Receipts”
	M/O
	Attribute
	Description
	Type

	M
	MsgReference
	Reference to EDI ID of received deal report message 
	Wstring(32)

	O
	CustomRef 
	Custom reference number from acknowledged message. This attribute has copied from attribute CustomRef of received message.
	Wstring(32)

	O
	Date
	Date of reply message
	Date

	O
	Time
	Time of reply message
	Time

	O
	ErrorMsg
	General parser error description
	Wstring(256)

	O
	Language
	Language of reply messages
«RU» - Russian (by default)
«EN» - English
	String(2)


Root element Receipts contain child elements Receipt, the number of this child elements is equal to the number of OTC Deal reports in received message. Each element Receipt contains result of processing of single deal report from received message.

If received message had Deal Report with incorrect format (parser error was occurred) then element Receipts shall contain non-empty attribute ErrMsg with discovered error description and will contain no element Receipt.
3.2. Element “Receipt”
Element contains acknowledgement for a report of specific deal 

	M/O
	Attribute
	Description
	Type

	O
	Agreement 
	This attribute copied from attribute Agreement of received report.
	Wstring(32)

	O
	Reference
	This attribute copied from attribute Reference of received report.
	Wstring(80)

	M
	Participant
	This attribute copied from attribute Participant of received report.
	String(7)

	M
	InName
	This attribute copied from attribute InName of received report.
	String(1)

	M
	OnAccount
	This attribute copied from attribute OnAccount of received report.
	String(1)

	M
	Type
	This attribute copied from attribute Type of received report.
	String(1)

	M
	Issue
	This attribute copied from attribute Issue of received report.
	String(7)

	M
	Price
	Price of a deal truncated to 5 digits after point. This price is stored in the exchange DB and shown on web-site
	Numeric(16,5)

	O
	PriceActual
	The exact copy of the received attribute Price. Attribute will not providing if received Price equal to replied Price
	Numeric(26,10)

	M
	Currency
	This attribute copied from attribute Currency of received report.
	String(3)

	M
	SettlCurrency
	This attribute copied from attribute SettlCurrency of received report.
	String(3)

	M
	Qty
	This attribute copied from attribute Qty of received report.
	Numeric(16,0)

	O
	QtyFrac
	Exact copy of the received attribute QtyFrac. Attribute will not be providing if attribute QtyFrac omitted or ignored in received report. 
	Numeric(26,10)

	M
	Block 
	This attribute copied from attribute Block of received report.
	Numeric(1)

	M
	TradeDate
	This attribute copied from attribute TradeDate of received report.
	Date

	M
	Settle
	This attribute copied from attribute Settle of received report.
	Numeric(1)

	O
	SettleDate
	This attribute copied from attribute SettleDate of received report.
	Date

	M
	Accepted
	Report is accepted – ‘Y’, report is not accepted – ‘N’
	Wstring(1)

	O
	Id
	Unique registration ID is assigned to reported OTC deal by the Stock Exchange
	Wstring(16)

	O
	ErrorMsg
	Comma separated list of discovered errors in OTC deal report 
	WString(256)

	O
	WarningMsg
	Comma separated list of alerts flared while processing of OTC deal report 
	WString(256)


3.3. Example of Message
Acknowledgement for OTC Deals Report:

	<?xml version="1.0" encoding="windows-1251"?>

<Receipts MsgReference="1ljLQ98CAABWrLh80rWz509Zjv5O3uD3" CustomRef="A12" Date="2006-08-04"  Time="15:21:45" ErrorMsg="" Language=”EN”>
<Receipt Agreement="12345" Reference="RTS12345" Participant="COMPM" InName="P" OnAccount="А" Type="S" Issue="EESR" Price=”0.73588” PriceActual=”0.73588678” Currency="USD" SettlCurrency="RUR" Qty="100" Block ="0" 
TradeDate="2006-08-03" Settle="1" Accepted="Y" Id="54321" WarningMsg = “Price reducted to 5 digits”/>
<Receipt Agreement="12346" Reference="RTS12345" Participant="COMPM" InName="P"  OnAccount="А" Type="S" Issue="EESRG" Price="0.735" Currency="USD" Qty="100" QtyFrac=”100.5432”  Block ="0" TradeDate="2006-08-03" Settle="1" Accepted="N" ErrorMsg="Error issue code"  WarningMsg = “QtyFrac presented” />

</Receipts>


4. Request for Issues List
4.1. Root Elements
Root elements are allowed as follows: 

· GetIssueList – request for single IssueList message; 

· SubscribeIssueList – request to subscribe on IssueList message;

· UnsubscribeIssueList – request to cancel subscription on IssueList message.

Root element may contains one additional attribute
	M/O
	Attribute
	Description
	Type

	O
	Language
	Language of reply messages
«RU» - Russian (by default)
«EN» - English
	String(2)


No other attributes or child elements are allowed.
4.2. Example of Message
Request for Issue List:

	<?xml version=”1.0” encoding=”windows-1251”?>

<GetIssueList Language=”RU”  />


5. Issues List
The following message is posted by the Stock Exchange:

· as reply on received from Participant request for IssueList (root element GetIssueList)

· daily at 9:30 (Moscow time) to all participants who subscribe on IssueList message by SubscribeIssueList request.

5.1. Root Element “IssueList”
	M/O
	Attribute
	Description
	Type

	M
	MsgReference
	Reference to EDI ID of message with request
	Wstring(32)

	O
	Date
	Reply message date
	Date

	O
	Time
	Reply message time 
	Time

	O
	Language
	Language of reply messages
«RU» - Russian (by default)
«EN» - English
	String(2)


Root element IssueList contains one or more child element Issue with information about securities listed by at least one stock exchange.
5.2. Element “Issue”
	M/O
	Attribute
	Description
	Type

	M
	IssueCode
	RTS code of Security
	String(7)

	M
	IssueName
	Title of Issuer (asset management company or mutual fund) as well as type, category of the Instrument
	Wstring(256)

	M
	IssueNameEng
	English title of Issuer (asset management company or mutual fund) as well as type, category of the Instrument
	Wstring(256)

	M
	ISIN
	ISIN code of security
	String(12)

	M
	RegNumber
	State registration number. If share has several issues/series, then attribute contains their respective registration numbers separated by comma.
	String(256)

	M
	Total
	Total emission size 
	Numeric(16,0)

	M
	Qlist
	«Y» - security listed by at least one stock exchange, «N» - security not listed on any stock exchange
	Wstring(1)

	O
	Info
	Reference information
	Wstring(256)


5.3. Example of Message
Issue List message:

	<?xml version=”1.0” encoding=”windows-1251”?>

<IssueList MsgReference=”X1nLQ3EAAABOA9lbGwZbQr+ICGF3xiN-“>

<Issue IssueCode=”EESR” IssueName=”ОАО РАО ЕЭС России, ао”  IssueNameEng=”JSC RAO EES  Russia, single stock”

 ISIN=”RU0008959655” RegNumber=”1-01-00034-А” Total=”41041753984” Qlist=”Y” Info=”” />

<Issue IssueCode=”EESRP” IssueName=”ОАО РАО ЕЭС России, ап” IssueNameEng=”JSC RAO EES Russia, privilege stock” ISIN=”RU0009029532” RegNumber=”2-01-00034-А” Total=”2075149384” Qlist=”Y” Info=”” />

</IssueList>


6. Acknowledgement for Issues List Subscription 
This message is sent by the Stock Exchange as reply to SubscribeIssueList or UnsubscribeIssueList request and contains results of request processing.

6.1. Root Element “SubscribeResult”
	M/O
	Attribute
	Description
	Type

	M
	MsgReference
	Reference to EDI ID of message with request
	Wstring(32)

	O
	Date
	Reply message date
	Date

	O
	Time
	Reply message time 
	Time

	M
	Success
	Contains string “Subscribe Ok” or “Subscribe Fail” as processing result of request for subscription; “UnSubscribe Ok” or “UnSubscribe Fail”  as processing result of request to cancel subscription
	Wstring(32)

	O
	ErrorMsg
	Error description if request fails
	Wstring(256)

	O
	Language
	Language of reply messages
«RU» - Russian (by default)
«EN» - English
	String(2)


6.2. Example of Message
Subscription result notice:

	<?xml version=”1.0” encoding=”windows-1251”?>

<SubscribeResult MsgReference=”1ljLQ98CAABWrLh80rWz509Zjv5O3uD3” Date=”2006-08-04” Success=”Subscribe Ok” ErrorMsg=”” />


7. Request to Revoke OTC Deals
7.1. Root Element “RevokeDeals” 

Root element Deals is used to define begin and the end of the OTC deal’s revoke list. 

	M/O
	Attribute
	Description
	Type

	O
	CustomRef 
	Custom Reference ID of message. May be specified by sender for custom processing. This attribute would be copied into attribute CustomRef of element Reciepts of OTC Deals Revoke acknowledgement message.
	Wstring(32)

	O
	Language
	Language of reply messages
«RU» - Russian (by default)
«EN» - English
	String(2)


Root element RevokeDeals may contains one or more child elements RevokeDeal
7.2. Element “RevokeDeal”
Element RevokeDeal contains parameters of one revoking deal 

	M/O
	Attribute
	Description
	Type

	O
	Id
	Unique registration ID assigned to reported OTC deal by the Stock Exchange
	Wstring(16)

	O
	Agreement 
	Custom Number of the Sale-Purchase Agreement (OTC Deal)
	Wstring(32)

	O
	Reference
	Reference custom number of the OTC Deal in Participant’s internal processing system 
	Wstring(80)

	M
	Participant
	RTS Code of Participant who made the OTC Deal

Code of Participant and code of Sender (in EDI message) may be different if Sender provides the Stock Exchange with special Letter of Attorney.
	String(7)


Note: Element RevokeDeal shall contain at least one of the following attributes Id, Agreement or Reference. If no identification attributes are provided - message will be rejected. If more than one identification attribute is provided then search will be executed with attribute priority as follows:

1. Id
2. Agreement
3. Reference.

7.3. Example of Message
Request to revoke deals message
	<?xml version=”1.0” encoding=”windows-1251”?>

<RevokeDeals CustomRef=”A13”>


<RevokeDeal Agreement=”12345” Reference=”RTS12345” Participant=”COMPM” />

</RevokeDeals>


8. Acknowledgement for Request to Revoke OTC Deals 
This message is used to acknowledge the Sender about acceptance or rejection (with discovered error description) of OTC Deals revoke request.

8.1. Root Element “RevokeReceipts”
	M/O
	Attribute
	Description
	Type

	M
	MsgReference
	Reference to EDI ID of message with revoke request
	Wstring(32)

	O
	CustomRef 
	Custom reference number from acknowledged message. This attribute has copied from attribute CustomRef of received message.
	Wstring(32)

	O
	Date
	Date of reply message
	Date

	O
	Time
	Time of reply message
	Time

	O
	ErrorMsg
	General parser error description
	Wstring(256)

	O
	Language
	Language of reply messages

«RU» - Russian (by default)

«EN» - English
	String(2)


Root element RevokeReceipts contains child elements RevokeReceipt, the number of this child elements are equal to the number of revoke requests in received message. Each element RevokeReceipt contains result of processing of single revoke request from received message.

If received Revoke Request message has incorrect format (parser error occurred) then element RevokeReceipts shall contain non-empty attribute ErrMsg with discovered error description and will contain no element RevokeReceipt.
8.2. Element “RevokeReceipt”
Element contains acknowledgement for a revoke request of specific deal 

	 M/O
	Attribute
	Description
	Type

	M
	Id
	Unique registration ID assigned to reported OTC deal by the Stock Exchange
	Wstring(16)

	O
	Agreement 
	Custom Number of the Sale-Purchase Agreement (OTC Deal)
	Wstring(32)

	O
	Reference
	Reference custom number of the OTC Deal in Participant’s internal processing system 
	Wstring(80)

	M
	Participant
	RTS Code of Participant who made the OTC Deal

Code of Participant and code of Sender (in EDI message) may be different if Sender provides the Stock Exchange with special Letter of Attorney.
	String(7)

	M
	Accepted
	Request processed and deal revoked – ‘Y’, request not processed  – ‘N’
	Wstring(1)

	O
	ErrorMsg
	Comma separated list of discovered errors in OTC deal revoke request 
	WString(256)

	O
	WarningMsg
	Comma separated list of alerts flared while processing of OTC deal revoke request
	WString(256)


Note: If more than one identification attribute are provided in revoke request and attributes with less priority differs differing from attributes of deal found by high priority attribute then reply shall contain identification information from the stock exchange database.
8.3. Example of Message
Revoke request acknowledgement message:

	<?xml version=”1.0” encoding=”windows-1251”?>

<RevokeReceipts MsgReference=”1ljLQ98CAABWrLh80rWz509Zjv5O3uD4” 

CustomRef=”A13” Date=”2006-08-04”>


<RevokeReceipt Id=”6789” Agreement=”12345” Reference=”RTS12345” Participant=”COMPM”
 Accepted=”Y” />
</RevokeReceipts>


9. Change list
	Дата утверждения изменений 
	Description

	16 Jan 2007
	Attribute Agreement of elements Deal, Receipt increased to 32 symbols

	Aug 2007
	This section added.
New data type Time added 

Attribute Time of root element Receipts added (section 3.1).

	22 Apr 2010
	Attribute SettlCurr added, price check described

	22 Jul 2010
	Attribute PriceActual, QtyFrac added

	24 Aug 2010
	Attribute WarningMsg, Language added

	13 Nov 2010
	Correction of message examples

	16 Nov 2010
	Attribute Language of IssueList element added 


