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NcTopusi nameHeHuiA

Aata Bepcus N3meHeHus

26.04.2022 1.11.0 |BHeceHHble N3MEHEHNS:

* B none SecondaryClOrdID B wnto3e FIX n B cepsuce FIX Drop Copy npekpalleHa TpaHCAaunsa Tex-
HU4yecKon nHpopmaumm Tna $XX$ B nepsbix YeTbipex cMMBONax. Tenepb KOMMeEHTapuii Nonb30Ba-
Tens, ykasaHHblvi npy gobasneHun 3asaBku, TpaHcmpyeTcs 6e3 usmeHeHuid B npotokone FIX.

* B pasgene "2.9. OctasibHble Nons" n3MeHeHo onucaHune nons Flags.

« [lo6aBneHa TpaHcauma nons Flags (tag 20008) B wito3e FIX B coobeHusix Execution Report no
caenkam, n B cepsuce FIX Drop Copy Bo Bcex coobLueHnsix Execution Report.




Cneuudnkauus npotokona FIX KasaxctaH- 16.05.2022
CKOW ¢hoHA0BOV BUPXKM A/1A CPOUHOTO PbIHKA

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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CKO1 (POHA0BOI BUPXKM AN CPOUHOTO PbIHKA

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. N'pynna Standard Trailer

CraHgapTHas KOHL0BKa (Tpelinep), KOTOPYIo JO/HKHO CoAepxXaTb Kaxgoe coobLyeHve.

Tag Mone

Hanuuune

Tun

OnucaHue

10 CheckSum

Y

String3

KoHTponbHasa cymma coobLyeHns. MeToguka pacyeta onvicaHa B cneumdumka-
uun FIX, Volume 2: "Checksum Calculation”.

2.4. 'pynna Order Qty Data

CofepXnT KONMYECTBEHHbIE NapameTpbl 3asiBKY.

Tag Mone

Tun

OnucaHue

[onycTuMbie 3HaYEHUs

38 OrderQty

Int64

Konnyectso eguHNULL, MHCTPYMEHTA.

OrderQty, LeavesQty 1 LastQty yka3biBaloTCs B KOHTPaKTax A/ blo4epcoB 1 OMNLMOHOB.

2.5. N'pynna Parties

OnuyoHanbHas rpynna Parties ucnonb3yetcsa Ans yKasaHus:

 KoHTpareHTa npu nogade agpecHoii 3asBku;

« Kopa 6pokepa npu noaade 3asiBoK C /IOTMHA YPOBHSI PacueTHoi ®upMbl.

Bce nons fomkHel cnefosarb B ykasaHHOM Nopsake.

Tag Mone Twvn OnucaxHuve [AonycTumMble 3Ha4YeHus
453 NoPartylDs NuminGroup KonunyecTtso anemMeHToB B 6/10Ke. [lomkHo 6bITb ykaszaHo >= 1.
=> 448 PartylD String64 Kog KoHTpareHTa. e 5-Ti BYKBEHHBIN KOJ, yYacTHUKa
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Tag Mone Tvn OnucaxHuve AonycTumMble 3Ha4YeHUsA
e JIOTMH  KIMeHTa B cucTeme
SPECTRA
» BrokerCode
=>447 PartylDSource char Tun nctouHuka PartylD. "C", Generally accepted market
participant identifier
=>452 PartyRole Int32 Tun ngeHTudmkaropa. « "1" (Executing Firm) - 5-Tn 6ykBeH-

HbIi1 KOf y4acTHUKa, BagenbLua 3a-
ABKM

« "3" (Client ID) - NOruH KNMeHTa B Cu-
cteme SPECTRA

» "7" (EnteringFirm) - BrokerCode, nc-
nosb3yeTcs [151 BBOAA 3asBOK C J10-
rMHa ypoBHsa PO

e "17" (Contra Firm) - 5-Tn GykBeH-
HbIli KOA, Yy4aCTHMKa-KOHTpareHTa,
1Ccnonb3yeTcs Npy BBOAE afpecHbIX
3aABOK

e "18" (Contra Clearing Firm) - kog
SPECTRA vpMbI-KOHTpareHTa B
afjpecHoii 3asiBke

2.6. Npynna Instrument

CopfepxuT napameTpbl 6UPXKEBOr0 MHCTPYMEHTA.

Tag Mone Tvn OnucaHne AonycTumMmblie 3Ha4eHus
55 Symbol String25 CVIMBO/IbHBIN KO, MHCTPYMEHTA. [onyctumble kofbl onpeaensoTcs Gupxen.
B cO06LEHNSAX KTMEHT MOXET nepegasatb
Kak shorts_isin, Tak u isin MHCTpymeHTa.
B Execution Report reiiT nepepaet ToT
Xe naeHTurkaTop MHCTPYMeHTa, YTo pa-
Hee Obin npucnaH knneHTom. B Execution
Report, otnpaBneHHbIXx B 0oTBET Ha Order
Status Request, B Symbol nepegaetcs cTpo-
Ka "N/A".
461 CFICode String6 Knacc doyHaHCOBOro MHCTpyMeHTa no [* FXXXXX — dbtouepc
ctaHgapty 1ISO-10962.
2.7. 'pynna MiscFeesGrp*
CoaepxuT nHdopmauuio o céopax.
Tag Mone Tvn OnucaxHue [onycTumMble 3Ha4eHus
136 NoMiscFees* NumiInGroup KonnyecTtBo anemMeHTOB B 6/10Ke. [JomkHo 6bITb = 1.
=>137 MiscFeeAmt* Pricel6.5 C6op 3a caenky.
=>139 MiscFeeType* Int32 Tun c6opa. "4" (Exchange Fees)

2.8. N'pynna Displaylnstruction

CopepxuT napameTpebl, 4ob6aBnsiemMble B aicbepr-3asBky. [1o Hanuumio aToli rpynnbl B coobuieHnn New Order Single FIX Gate onpegenser,

4TO - 3TO aricbepr-3asBka.

Tag Mone

Tun

OonucaHue

[onycTuMbie 3HaYEHUs

1138 DisplayQty

Int64

KonuyecTBo eauHUL, MHCTPYMEeHTa B
NOCTOSIHHOIM cocTaBnsioLeil obbema
BCN/bIBatoLLEei (BMAMMOW YacTu) alic-
6epr-3asBku.

JaHHblli napameTp He MOXET GbITb 60MbLLe
obbema Bcero aiicbepra, U MeHbLUe HEeKo-
ro MUHUMa/IbHOTO 3HAYEeHUs, onpeaensemo-
ro B 3aBMCHMOCTU OT 6a30BOr0 akTVBa U Tu-
na MHCTPYMeHTa (3HaYeHus Ny6nkyTes Ha
caiite 6upxm).

20036 DisplayVarianceQty

Int64

BenuunHa cny4YaiHoro OTK/IOHEHUSA
obbema BCMN/bIBaOLWE yacTu aiic-
6epr-3asBku.

3HayeHne napameTpa OrpaHW4YeHO CHU3Y
Hy/fiem, CBEPXY - YNAC/IOM, MYGIVMKYEMbIM Ha
caiite 6upxu.
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Tag Mone Tvn OnucaHve AonycTumble 3Ha4YeHus

1084 DisplayMethod char Tun BCnAbITUA. =3 - Random (randomize value).

2.9. OcTtasibHbIe nons

BonblwnHcTBO noneli cootBetcTByeT FIX-cneundukaummn. Hmke npveedeHbl HEKOTOpbIE N3 NoAdepxuBaeMbix nonei fix-coobuieHunii. B
KONOHKe [lonycTuMble 3Ha4YeHUA yka3aHo NoAAepXMBaeMoe NoAMHOXECTBO NpedyCMOTPEHHbIX MPOTOKOIOM 3HaYeHui. Ecnm kakoe-nnbo
nosne He NpuBeAgeHO B Tabnuvue, cnegyeT NpuaepxmMBaTbCa npegnucadnii cneumdukaummn FIX4.4.

Tag Mone OnucaHue JonycTumble 3Ha4YeHnA
11 ClOordID Monb3oBaTtenbcknini aeHTUdK- | Mlilobas cTpoka. TpebyeTcs cO6MOAEHNE YHUKa/IbHOCTM
KaTop OTnpaB/fIEHHON 3asBKY. NAEeHTNUKATOPOB B paMkax kaxaoro SenderCompld.
39 OrdStatus CocTosiHME 3asBKU. e "0" New - MNpuHsaTa.

» "1" Partially filled - YacTnuHo ncnonHeHa.
» "2" Filled - VicnonHeHa.

» "4" Canceled - OTMeHeHa.

» "5" Replaced - 3ameHeHa.

» "6" Pending Cancel - OxugaeTtcsa oTMeHa.
» "8" Rejected - OTK/IOHEHA.

* "A" Pending New - Oxugaetcs npuHsATue.
» "C" Expired - MpocpoueHa.

» "E" Pending Replace - Oxungaetcs 3ameHa.

44 Price Liena. [JecatnyHoe umcno.
54 Side HanpaBneHwve onepauuu. e "1" - Buy
o "2"-Sell
59 TimelnForce Bup, 3as8ku. » "0" Day —KoTupoBo4Has 3asBka (0CTaétcs B ovepeau

nocsnse 4actn4yHoro CBeAeHVIH).

» "3"10C — BcTpeyHas 3asiBKa (CHMMaeTcs nocse npose-
[eHVs ayKUMoHa).

« "4" FOK — 3asska Fill-or-Kill.

* "6"GTD
102 CxIRejReason MpuunHa oTK/I0HEHMs 3anpoca | “0" Too late to cancel - OTMeHa 3ano3gana, 3asBska uc-
Ha OTMeHy/M3MeHeHne 3asBKN. nosHeHa.

« "1" Unknown order - 3asiBka He HaligeHa.

« "3" Order already in Pending Cancel or Pending
Replace status - 3asiBka HaxoguTCcs B npouecce oTme-
Hbl UMM N3MEHEHWS.

* "99" Other - Apyroe.

103 OrdRejReason MpunurHa OTKIOHEeHMsA 3anpo- |« "1" Unknown symbol - IHCTpyMeHT He HaiigeH.
ca. YkasbiBaeTcs g1a Execution
Report ¢ ExecType=8. » "2" Exchange closed - Toprosasi ceccusl 3aKpbiTa.

» "3" Order exceeds limit - MNpeBbILIEH MMUT.
« "5" Unknown order - 3asiBka He HaligeHa.

» "6" Duplicate Order - [y6nupylouias 3asBka, HeyHu-
KasbHbIN naeHTudukaTop.

« "99" Other - flpyroe.

150 ExecType Tun oTyéta 06 wu3MeHeHun |+ "0" New - PasmelleHue 3asBKu.
coctosiHusl  3asBku  (Execution
Report). » "3" Done for day - 3aBepLueHne ceccun.

» "4" Canceled - YganeHue/cHaTe 3asBKN.
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Tag

Mone

OnucaHve

AonycTumblie 3Ha4YeHus

"5" Replaced - 3ameHa 3asBKM.

"6" Pending Cancel - Oxungaercs cHATHeE.
"8" Rejected - OTkNOHeHNe 3anpoca.

"C" Expired - MNpocpoueHa.

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

"I" Order Status - CocTosiHVME 3asBKM.

198

SecondaryOrderlD

[JononHNTENbHbI
kaTop 3asBKA B
SPECTRA.

naeHTndu-
cucteme

CT1poka Buga:

"F:penTndpmkatop 3asskm B cucteme SPECTRA" -
€CN UHCTPYMEHT dobloyepc.

373

SessionRejectReason

Kog, Np1ymHbI OTK/IOHEHUS CO06-
LLIeHNs1 HA CECCYOHHOM YPOBHE.

"0" - HEKOPPEKTHBI TET.

"1" - MponyLeHo oba3aTtenbHoe none.

"2" - Ter He onpeaenéH s coobLeHNa Takoro Tuna.
"3" - HeonpeaenéxHolii Ter.

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

"5" - YKa3aHO HEKOPPEKTHOE 3Ha4YeHune A/1a 3TOoro Tera
(3HaueHune BbIXOAWT 3a JOMYyCTUMbIE NPeAenbl).

"6" - HEKOPPEKTHbI (popMaT faHHbIX A/151 3HAUYEHUSI.
"7" - Mpo6nembl pacLundpOBKU.

"8" - Mpobnembl nognucy.

"9" - Mpo6nembl ¢ ComplD.

"10" - T[pobnembl ¢
SendingTime.

NPaBUIbHOCTbI/TOYHOCTbBIO

"11" - HekoppeKTHbIA TN coobLEeH s,
"12" - Mpo6nembl npy Banmgaumm XML.
"13" - Ter BcTpeuaeTcs 60nblue, YeM OAUNH pas.

"14" - Terv onpefeneHsl He B COOTBETCTBYHOLLIEM MOPSAA-
Ke.

"15" - Mona rpynnbl onpegeneHbl He B COOTBETCTBYHO-
LLlem nopsigke.

"16" - HenpaBW/IbHO paccynTaHo KO/IMYeCTBO 3N1eMeH-
ToB B rpynne (NuminGroup).

"17" - 3Ha4eHuns Nons, y KOToporo Tun He "data”, cogep-
XUT pasgenvrens.

"99" - ipyroe.
"7100" - MNpeBbILeHNe MMUTA COOBLLEHW.

"7101" - CuctemHas owmbka.

434

CxIRejResponseTo

OnpegensieT TvN 3anpoca, oTBe-
TOM Ha KOTOpbIil ABNSIETCS CO06-
weHne Order Cancel Reject.

"1" - Order Cancel Request.

"2" - Order CancellReplace Request.

530

MassCancelRequestType

Tun 3anpoca Ha MaccoByto OT-
MEHY.

"1" - OTMeHa Bcex 3asiBOK N0 MHCTPYMEHTY.

"8" unmn "9" - OTMeHa BCeX 3asBOK Ha KOHKPETHOM cer-
MEHTE PbIHKa.
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Tag Mone OnucaxHvne AonycTumblie 3Ha4YeHus
531 MassCancelResponse Peakuusa ToproBoit cuctembl Ha|e "0" - 3anpoc Ha MaccoBYy OTMEHY 3asiBOK OTK/TOHEH.
MacCOBYI0 OTMEHyY 3asiBOK.
e "1" - OTMeHeHbI BCe 3asBKUN MO UHCTPYMEHTY.
e "8"1nnn"9" - OTMeHeHbI BCe 3as1BKM Ha KOHKPETHOM cer-
MEHTE PbIHKa.
532 MassCancelRejectReason MpuyrHa oTkIoHeHns maccoso- | 99" Other - [pyroe.
ro 3anpoca Ha CHATME 3aABOK.
1300 MarketSegment|D* CermeHT pbIHKa. * "F"— Futures
20008 Flags ®naru onepauuu. BuTbl B none Flags B coobLueHnn 4.1.6. Execution Report:
e 0x1 - KoTnpoBoyHas.
* 0x2 - BcTpeyHas.
* 0Ox4 - BHecuctemHas.
* 0x8 — Cpernika nepeHoca no3uumii.
* 0x10 - MMpu BbICTABNEHUN 3aBKM HE NPOBEpPSASIUCH
[EeHbIN MO KINEHTY.
» 0x80000 - 3anska Fill-or-kill.
¢ 0x100000 - 3anucb ABNSETCA pe3ynsraTtoM onepauuu
nepemMeLLeHns 3asaBKu.
» 0x200000 - 3anucb sIBNSETCA pe3y/ibraTtoM onepaumu
yaaneHns 3asBKu.
* 0x400000 - 3anuck ABNSAETCA pe3yLTaToM rpynnoBoro
yAaneHus.
» 0x2000000 - TexHn4eckas KIMpUHroBas caenka, cop-
MUPOBaHHasA BHE TOPIOB.
* 0x4000000 — AgpecHas caenka.
* 0x20000000 - lMpu3Hak yaasieHna ocTaTtka 3asBKu Mo
NPUYNHE KPOCC-CAENKN.
¢ 0x100000000 - 3anucb SABMSETCA pesynbraTtom orie-
paumn yganeHuss 3asBku cepsBucom Cancel On
Disconnect.
» 0x2000000000 - 3annchb ABNSAETCA pe3ynsLTaTom onepa-
uun ypanenus 3asasku cepsrcom User Kill Switch.
» 0x10000000000 - Cpenka, copmMupoBaHHas B Npo-
Lecce IMKBUALMOHHOIO HETTUHTA.
* 0x20000000000 — AKTVMBHasA CTOpoOHa B caesnke. 3asB-
Ka, npuseALas K caenke npu fobasneHnn B CTakaH.
* 0x40000000000 — MaccrBHasa cTopoHa B caerke. 3asB-
Ka 13 cTakaHa, y4acTByloLLas B cAeske.
» 0x800000000000 - 3asiBka aiicbepr.
» 0x20000000000000 - BcnibiTve o4yepenHo BUAMMONA
yacTu aiicbepra.
BuTbl B none Flags B coobueHun 4.1.3. Order Mass
Cancel Request:
* 0x10 - CucteMHble 3aaBKU.
* 0x20 - BHeCcHCTEMHbIE.
» 0x40 - Bee.
20035 NccRequest MpusHak 3anpoca LK Ha 3a-|* "N"— O6blyHas 3asBka / caenka.

K/MOUYEHME CLEMOK C YUACTHUKOM
TOProB.
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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.

13



Cneuudnkauus npotokona FIX KasaxctaH- 16.05.2022
CKOW ¢hoHA0BOV BUPXKM A/1A CPOUHOTO PbIHKA
Ao d
4. Toprosoe B3anmogeucrTeue
4.1. NopaepxuBaemMble COOOLEHUSA
* New Order Single — MNepegaétcs ot knneHTa k FIX Gate. 3anpoc Ha co3faHne HOBOM 3asiBKU.
» Order Cancel Request — Nepenaétcs oT knveHTa Kk FIX Gate. 3anpoc Ha OTMEHY aKTVBHOW 3asiBKU.
« Order Mass Cancel Request — [Nepesaétcs o1 knneHTa K FIX Gate. 3anpoc Ha MaccoByto OTMEHY akTUBHbIX 3a51BOK.
« Order Cancel/Replace Request — Nepenaétcs ot knneHTa k FIX Gate. 3anpoc Ha 3MeHEHUe aKkTUBHOW 3asBKU.
« Order Status Request — Nepenaérca o1 knneHTa K FIX Gate. 3anpoc Ha nosiydeHne TEKYLLEro COCTOSIHUS 3asiBKU.
« Execution Report — MNepegaétca ot FIX Gate knmeHTy. CoaepxuT MHopMaLuio 06 M3MEHEHUY COCTOSIHUSA 3asiBKU.
« Order Cancel Reject — Nepenaétcs ot FIX Gate kimeHTy. CoaepXuT NPUYUHY HEBO3MOXHOCTU OTMEHbI 3as1BKM.
« Order Mass Cancel Report — Nepegaétcs ot FIX Gate kimeHTy. OTBeT Ha Order Mass Cancel Request.
4.1.1. New Order Single
PasmeLlLeHvie HOBOI TOProBOit 3asiBkK NO 11060MY BUAY NHCTPYMEHTOB.
Tag ‘ Mone Hanuune Tun OnucaHuve
<[pynna Header> Y Tun coobLeHns "D".
60 TransactTime Y UTCTimestamp | Bpema otnpasku 3asBkm B UTC. ®opmar pgatbl: YYYYMMDD-
HH:MM:SS.sssssssss
11 ClOrdID Y String20 Monb3oBaTeNnbCKNii MAEHTUUKATOP OTNPABIEHHON 3a9BKU.
583 ClOrdLinkID N Int32 BHelLUHWiA Homep.
20021 MatchRef String10 KnueHTckuiA naeHTUdmKaTop agpecHoii 3asBku. Vicnonsbayerca ans ra-
paHTMPOBaHHOIO CBEAEHNS afPEeCHbIX 3asiBOK.
40 OrdType Y char Tun 3asaBku. MogaepxusBaeTcs TMN 3anaBku:"2" — Limit
55 Symbol Y String25 CVIMBO/IbHBIN KO, UHCTPYMEHTA.
461 CFICode C* String6 Knacc chuHaHcoBOro MHCTpymMeHTa no ctaHgapty 1ISO-10962.
o FXXXXX — chbrouepc
1 Account Y* String3 3-X CMMBO/bHBIV KOA KNNeHTa.
59 TimelnForce N char Bupg, 3asa8kn. Ecnn none He nepegaHo KAMEHTOM, TO MO YMOMYaHWUIO Bbl-
cTaB/nisieTcs 3HaveHue "0" (KOTMPOBOYHAs 3asBKa).
54 Side Y char HanpasneHve 3aaBku.
1138 DisplayQty C Int64 KonnyecTtBo eavHWL, MHCTPYMEHTa B MOCTOSIHHOW COCTaBnswoLWwein 06b-
ema BCh/biBatoLLlei (Buavmoli yactun) aiicbepr-3asBku. Tpebyetcsa npu
Hanmuum nonei DisplayVarianceQty, DisplayMethod.
20036 DisplayVarianceQty |C Int64 BenunumHa cnyyaiiHoro OTKMOHEHUsT O6bema BCM/biBaOLWEN ya-
cTu alicbepr-3assku. Tpebyetcs npu Hanuumm noneil DisplayQty,
DisplayMethod.
1084 DisplayMethod C char = 3 - Random (randomize value). TpebyeTcsi nNpu HanuuMu nonei
DisplayQty, DisplayVarianceQty
38 OrderQty Y* Int64 KonunuecTtBo eguHUL, MHCTPYMEHTA (4119 alic6epros - KONMYeCcTBO eAnHNL,
MHCTPYMEHTA BO BCell aiicbepr-3asiBke).
44 Price C Price16.5 LleHa 3asBku. ObsazatenbHa a5 3aaBok ¢ OrdType=2 (Limit).
526 SecondaryClOrdID N String20 Mone kommeHTapus. [lobaBnseTcs B 3asBKy, CAENKY.
453 NoPartylDs N NumInGroup "1" nam "2"
=> 448 PartylD C String64 Kog koHTpareHTa:
« Kog 6pokepa. Vicnonb3yeTtcsa Ans BBoAA 3a8BOK C /10TMHA YPOBHSA P®.
* 5-Tn ByKBEHHbIN KOZ y4aCTH/Ka-KOHTpareHTa. icnonb3yeTcs npu BBO-
[ie afipecHbIX 3asBOK.
O6sa3atenbHO B cnyyae, ecnu NoPartylDs >= 1.
=> 447 PartylDSource C char "C" (Generally accepted market participant identifier). O6sa3arensHo B
cny4vae, ecnv NoPartylDs >= 1.
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Cneuudnkauus npotokona FIX KasaxctaH- 16.05.2022
CKOW ¢hoHA0BOV BUPXKM A/1A CPOUHOTO PbIHKA

Tag Mone Hanuune Tun OnucaxHve

=> 452 PartyRole C Int32 Tun naeHtTudmkaropa:

« "7" (EnteringFirm) - BrokerCode, ncnonb3yetcs 415 BBOJa 3asBOK C
I0TMHa ypPoBHSA P®

e "17" (Contra Firm) - 5-T1 6yKBEHHbI KOf, y4aCTHMUKa-KOHTpareHTa, uc-
nosib3yeTcs Npu BBOAE afpecHbIX 3asBOK

O6a3atenbHO B cnyyae, ecnv NoPartylDs >= 1.

432 ExpireDate C LocalMktDate |[atancteyeHus 3assku. Popmar gatbl: YYYYMMDD. O6sa3atenscHo Ans
3asBoK ¢ TimelnForce=6 (GTD).

1300 MarketSegmentID* N char CermeHT pblHKa, /15 KOTOPOro npegHasHaveHa 3asBka. Ecnv He ykasaH,
TO CErMeHT pblHKa onpegensercs Ha ocHose CFICode.

20035 NccRequest N Boolean Bcerga N.

<pynna Trailer> Y

4.1.2. Order Cancel Request

3anpoc Ha 0TMeHy paHee pasMeLLEHHO TOProBoii 3asBKU.

Tag ‘ Mone Hanwnuune Tun OnucaHue

<lpynna Header> Y Tun coobueHuns "F".

453 NoPartylDs N NumInGroup "1

=> 448 PartylD C String64 Kop, 6pokepa. O6a3atensHO B cnyyae, ecnu NoPartylDs = 1.

=> 447 PartylDSource C char "C" (Generally accepted market participant identifier). O6s3aTenbLHO B
cnyvae, ecnv NoPartylDs = 1.

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

11 ClOrdID Y String20 Monb3oBaTenbCKMii AEHTUUKATOP 3a9BKN HA OTMEHY.

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

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

55 Symbol Y String25 CVIMBO/IbHBIN KO, UHCTPYMEHTA.

461 CFICode C* String6 Knacc nHcTpymeHTa B COOTBETCTBUM CO CTaHZapTom ISO-10962.
o FXXXXX — dhbtovepc

54 Side Y char HanpagneHve 3asBKu.

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

20035 NccRequest N Boolean Bcerga N.

38 OrderQty Y* Int64 KonmyecTtBo eAnHWL, MHCTPYMEHTA.

<[pynna Trailer> Y

4.1.3. Order Mass Cancel Request

3anpoc Ha MaccoBYH OTMEHY BCEX 3as1BOK, Y/10B/IETBOPSIIOLLMX KPUTEPUSIM.

Tag ‘ Mone Hanuuue Tvn OnucaHve
<lpynna Header> Y Tun coobueHns "q".
453 NoPartylDs N NuminGroup "1
=> 448 PartylD C String64 Koga 6pokepa. O6si3atenibHO B ciiyyae, ecnv NoPartylDs = 1.
=> 447 PartylDSource C char "C" (Generally accepted market participant identifier). O6s13aTenbHO

B cnyyae, ecnv NoPartylDs = 1.

=> 452 PartyRole C Int32 "7" (EnteringFirm). O6sa3atensHo B cny4ae, ecniv NoPartylDs = 1.
11 ClOrdID Y String20 Monb3oBaTenbCKMii MAeHTUUKATOP 3asBKM Ha MacCOBY OTMEHY.
583 CIlOrdLinkID N Int32 BHeLHWin Homep.

530 MassCancelRequestType|Y char Tun 3anpoca Ha MaccoBylO OTMEHY.

1300 MarketSegmentID C char CermeHT pblHKa, Ha KOTOPOM ULLYTCA 3asBKW AN OTMEHbI.
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Cneuudnkauus npotokona FIX KasaxctaH- 16.05.2022
CKOW ¢hoHA0BOV BUPXKM A/1A CPOUHOTO PbIHKA
Tag Mone Hanuuue Tvn OnucaHve

Tpebyertcs, ecnm MassCancelRequestType = 1 nnmn
MassCancelRequestType = 8 unn MassCancelRequestType = 9.

54 Side N char Bbl60op Tuna 3asBOK B 3aBMCUMOCTY OT HaMpaB/IeHUS:
e "1" — 3aaBKW Ha MOKYMKY.
e "2"— 3aaBKU Ha Npoaaxy.
* "Y" — Bce 3asBKu.
Mpy oTcyTCTBUM NO/MA BO BXOAHOM COOGLLEHUN MO YMOSYaHUo yaa-
NATCA BCe 3aaBKK (3HaYeHue "Y").

1 Account* C String3 Kop, knueHTckoro cyeta. Ecnv napameTp Account He 3afiaH Wau ero
3HayeHne pasBHO "%%%", TO NPOU3BOAUTCA yAasleHMe 3aABOK AN
BCEX K/IMEHTCKMX CYeTOB. TpebyeTca ToNbKo AN NormHos B® un no-
rmHos P®.

20008 Flags N Int32 Bbi60p TUNa 3asBKu No NpPU3HaKy: 06blYHbIE/ BHECUCTEMHbIE:
* 0x10 - CucTemHble 3asBKN
* 0x20 - BHecucTeMHble
* 0x40 - Bce
Mpy oTCYTCTBMM NO/ISAA BO BXOAHOM co06LUeHun FIX Gate TpaHcmpyeT
B TOProByt0 cUCTeMy 3HayeHue "0x40 - Bee".

55 Symbol C* String25 CVIMBO/IbHbIN Koq, VNHCTPYMEHTA. Tpebyetcs, ecnu
MassCancelRequestType=1.

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

<[pynna Trailer> Y

YpansTb U3 TOProBoii CUCTEMbI MOXHO TOJIbKO CBOM 3asiBKW. [O3TOMY BCE HIKE ONMCaHHbIe BapyaHTbl MacCOBOTO CHATMSI 3as1BOK BO3MOXHbI
TO/IbKO B pamkax ornpefenieHHoro koaa 6pokepckoii hupMebl. [Janee B pamMkax BbIGOPKM Mo kogy B® nocneaoBatesibHO BbINOIHSIOTCS Npoyne
YC0BWsi BbIGOPA 3a51BOK.

MaccoBoe CHATUE 3aABOK BO3MOXHO MO C/ieAyoLnm napaMmerpam:

* 10 BHeLUHeMy naeHTuchmkaTopy 3asBOK B No/b3oBaTesbekol cucteme. Ecnm none ClOrdLinkID npucyTcTBYeT B COOGLLEHUN U COQEPXKUT
3HauYeHne, OT/IMYHOE OT Hy/sA, TO CHUMAKTCA BCe 3asBKM C 3TUM HOMepoMm. 3HadveHus napametpoB Side, Flags 1 Symbol npu atom
UrHOpMpYtoTCS;

* N0 onpeaeneHHoOMY MHCTPYMEHTY WU/IN Ha onpeaesieHHOM CerMeHTe pPbIHKa:

« MassCancelRequestType=1 - 0TMeHa 3asiBOK N0 KOHKPETHOMY KOy MHCTPYMeHTa. B 3TOM c/lyuae B COO6LLEeHUN 0683aTeNbHO A0/MKEH
6bITb 33J@H KO, VHCTPYMEHTA, N0 KOTOPOMY YAANAITCS 3asBKY;

* MassCancelRequestType=8 unn MassCancelRequestType=9 - cHiTe 3asiBOK HA KOHKPDETHOM CEerMeHTe pbIHKa.

B 06oux cnyyasix B none MarketSegmentlD 3agaeTcs ko cermeHTa pbiHKa, Ha KOTOPOM CHUMAIOTCS 3asiBKU;

* N0 HanpaBMeHUIO 3asABOK:

+ Side=1 — cHUMalOTCA BCE 3asBKU HA MOKYMKY;

* Side=2 — cH/MatoTCA BCe 3asiBKM Ha NPOJAaxYy;

* Side=Y — cHMMAatOTCA 3a51BKM Ha MOKYMKY U Ha NPOAAXY.

Mpy oTcyTCTBUM Nons Side Bo BXOAHOM COOBGLLEHMM MO YMOMUYaHWI0 CHUMAIOTCS 3asiBKV BCEX HanpaBneHui;

* MO TUMy 3asBOK (06bIYHAsA/ BHECUCTEMHAS):

* Flags=0x10 — cH1maloTCa BCe 06blYHbIE 3as1BKY;

* Flags=0x20 — cHMMaloTCsi BCE BHECUCTEMHbIE 3a51BKU;
* Flags=0x40 — cHumatoTcs BCe 3as1BKM (0ObIYHbIE Y BHECUCTEMHbIE).
Mpw otcyTcTBKUM Nons Flags BO BXOAHOM COOGLLEHWN MO YMONYAHWIO CHUMAIOTCA BCE 3aBKW: 0ObIYHbIE U afipECHbIE;

Mo KoAy KnneHTa - B nosie Account ykasbiBaerca KOHerTHbIVI CHET KJ/IeHTa, N0 KOTOPOMY AO0J/IKHbI ObITb CHATbI 3aBKM.
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Cneuudnkauus npotokona FIX KasaxctaH-

16.05.2022

CKO1 (POHA0BOI BUPXKM AN CPOUHOTO PbIHKA

Mpw oTcyTcTBUM NONA Account BO BXOAHOM COOGLLEHUM UK €CNW €70 3HAYEHNEe paBHO '%%%', TO NPOV3BOAMTCA OTMEHa 3asBOK A1
BCEX K/IMEHTCKMX cYeToB. 3ajaBaTb '%%%' MMeeT CMbIC/ TO/IbKO A5 JIOTMHOB YPOBHA B® 1 PO.

4.1.4. Order CancellReplace Request

3anpoc Ha n3MeHeHue LeHbl/06bema paHee 0TAaHHON 3asBKY.

Tag ‘ Mone Hanwnuune 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). O6s13arenibHO B
cnyvae, ecnv NoPartylDs = 1.
=> 452 PartyRole C Int32 "7" (EnteringFirm). O6s3aTenbHO B cnyyae, ecnu NoPartyIDs = 1.
11 ClOrdID Y String20 Monb3oBaTenbCKUii NAEHTUAMKATOP 3a8BKM HA U3MEHEHME LieHbI/06b-
ema.
37 OrderID C* Int64 NpeHTudmkaTop nsmeHsiemoli 3asBku B cucteme SPECTRA. [fonyctu-
Mble 3HaueHus: >0. TpebyeTcs, ecnu otcytcTeyeT OrigClOrdID.
41 OrigClOrdID C* String20 Monb3oBaTensckuii ID n3meHsemMoii 3asBku. TpebyeTcsi, eC/IM OTCYTCTBY-
et OrderlID.
583 ClOrdLinkID N Int32 BHeLwHWiA Homep.
38 OrderQty Y* Int64 HoBoe K0IMYecTBO eauHULL MHCTPYMEHTA A1 MEPBO 3asBKU.
44 Price C Pricel6.5 HoBas LeHa nepBoii 3asBku. O6sa3aTenbHO a1s 3as80k ¢ OrdType=2
(Limit).
55 Symbol Y String25 CVMBO/IbHbIN KO, UHCTPYMEHTA.
461 CFICode C* String6 Knacc chuHaHcoBOro MHCTpyMeHTa no ctaHgapty 1SO-10962.
¢ FXXXXX — chbtovepc
54 Side Y char HanpaBneHue 3aaBku.
60 TransactTime Y UTCTimestamp | Bpema otnpaBkn 3asBkm B UTC. dopmatr pgatbl: YYYYMMDD-
HH:MM:SS.sssssssss
20035 NccRequest N Boolean Bcerga N.
<[pynna Trailer>
4.1.5. Order Status Request
3anpoc TekyLLero COCTOSHNA KOHKPETHOW 3as1BKY.
Tag ‘ Mone Hanuune Tvn OnucaxHve
<[pynna Header> Y Tun coobuyeHus "H".
11 ClOrdID C* String20 | MNonb3oBaTenbckuii naeHTUnkaTop 3asBKy, COCTOSHNE KOTOPOI 3anpalunsa-
etcs. Tpebyetcs, ecnm orcytcTByeT OrderlD. lonycTumble 3HaueHus: > 0.
37 OrderID C* Int64 MpeHTndomkarop 3anBkn B cucteme SPECTRA. Tpebyetcs, ecnim oTcyTCcTBYeT
ClOrdID. flonyctumble 3HayeHus: >0.
55 Symbol Y String25 | CMBO/IbHbIN KO MHCTPYMEHTA.
54 Side char HanpasneHue 3aaBku.
790 OrdStatusReqID N String64 | MoxeT 6bITb MCMO/L30BAHO A1 MAEHTUMKALUM KOHKPETHOTO 3anpoca co-
CTOsiHUA. 3HaueHne ByaeT Bo3BpalleHo B coobLyeHun Execution Report.
<Mpynna Trailer> Y

4.1.6. Execution Report

OT4eT 06 U3MEHEHWW COCTOSIHWS 3asiBKU. [JaHHOE CoobLLEHMEe hopMMpYeTCS B OTBET Ha:

* YCneLuHyo NOCTaHOBKY 3aABKU.

¢ OTKNOHEHVE 3anpoca Ha NoCTaHOBKY 3aABKU.

 YcnellHoe cHsITUe (yaasieHue) 3asiBKu.
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Cneuudnkauus npotokona FIX KasaxctaH-

16.05.2022

CKO1 (POHA0BOI BUPXKM AN CPOUHOTO PbIHKA

* 3anpoc TeKyLero COCTOAHUA 3asBKu.

¢ OTKNOHEeHMe 3anpoca 0 COCTOAHUM 3asABKU.

e 3ameHy 3aaBKU.

* [lepeBbiCTaBneHve MHOFO,CI,HeBHOVI 3adaBKN.

¢ lcnonHeHune 3aaBKu.

Tag Mone Hanuuue Tvn onucaHve

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

11 ClOrdID Y* String20 Monb3oBaTeNbCKMn NAEHTUMKATOP OTNPAB/IEHHON 3asBKN.

41 OrigClOrdID N String20 Monb3oBaTeNbCKMn UAEHTUMKATOP OTMEHSIEMOI/M3MEHSIEMOI 3a-
ABKM.

583 CIOrdLinkID N Int32 BHeLLHWiA Homep.

150 ExecType Y char Tun oTuyéTa.

39 OrdStatus Y char CocTosiHMe 3asBKM.

17 ExecIlD Y String64 FIX Gate chopmupyeT yHuKanbHbIi ID ANS KaXAOr0 UCXOAALLEro
Execution Report.

37 OrderID Y Int64 MpeHTnchmkaTtop 3asBkm B cucteme SPECTRA (gns aiicbepros —
NAEeHTUUKALIMOHHBI HOMEp Bceld alicbepr-3asBku).

198 SecondaryOrderID N String64 JononHutenbHbIn NAEHTUMKATOP 3asBKN.

336 TradingSessionID N Int32 M aeHTndmkaTop TOproBoli ceccuu.

1 Account N String7 7-MV CUMBOJbHbIN KOA, KNIMEHTCKOTO CYETa.

60 TransactTime N UTCTimestamp | BpeMsa nU3MeHeHus1 COCTOsHWA 3asBku / Bpemsi oTnpaBku oTBeTa.
dopmat gartbl: YYYYMMDD-HH:MM:SS.sss. lNMorne He nepefaétcs B
cnyyasx: OrdStatus=6 (Pending Cancel) nnm OrdStatus=E (Pending
Replace).

Mone He nepegaetca npy "OTKNOHEHUM 3anpoca Ha NOCTaHOBKY 3a-
ABKN".

55 Symbol Y String25 CVMBO/bHbIN KOL UHCTPYMEHTA.

54 Side Y char HanpasneHve onepauuu.

44 Price C Pricel6.5 LleHa. ina Execution Report ¢ ExecType=F (Trade) Price=0.

32 LastQty C Int64 Konnyectso eAuHUL, MHCTPYMEHTa B cAefike. YKasbiBaeTcsa /1A
Execution Report ¢ ExecType=F (Trade).

38 OrderQty Y* Int64 KonunuecTso eguyHUL, MHCTPYMEHTA (/15 aiicbepros - KOMYecTBO efu-
HUL, MIHCTPYMEHTa BO BCeli alicbepr-3asBke).

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

14 CumQty Y Int64 CymMMapHOe KO/IMYECTBO eAVHNL, BUPXEBOro UHCTPYMEHTA, KyrJ/ieH-
HOTO W/IM MPOAAHHOTO MO 3asBKe.

6 AvgPx Y Price16.5 CpepHsaa LieHa CAesoK Mo 3asBKe.

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

58 Text N String255 TekcT coobuieHns 13 B/ onvcaHuii own6oK.

790 OrdStatusReqID String64 MaeHTudmkaTop 3anpoca TeKyLLero COCTOSHUSA 3as1BKU. YKa3bIBaeTCs
ansa Execution Report ¢ ExecType=| (Order Status).

526 SecondaryClOrdID N String20 KommeHTapuii.

<[pynna Parties> N Vcnonb3ayetcs 41 OTYETOB NO afpecHol 3asiBKe.

527 SecondaryExeclD Int64 MaoeHTudmkatop caenku. YkasbiBaetca ansi Execution Report ¢
ExecType=F (Trade).

880 TrdMatchID N Int64 MpeHTndmkatop cgenkn. YkasbiBaetca gns Execution Report ¢
ExecType=F (Trade) caenok no ceaskam.

31 LastPx C Pricel6.5 LleHa 3akntouéHHOl caenku. YkasbiBaeTcsl ans Execution Report ¢
ExecType=F (Trade).

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

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

=>139 MiscFeeType* Y Int32 "4" (Exchange Fees)
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Cneuudnkauus npotokona FIX KasaxctaH-

16.05.2022

CKO1 (POHA0BOI BUPXKM AN CPOUHOTO PbIHKA

Tag Mone Hanuuue Tvn OnucaHve

432 ExpireDate C LocalMktDate |[laTa ucteyeHus 3assku. 3anonHsaeTcsa Ans 3aasok ¢ TimelnForce=6
(GTD).

20008 Flags N Int64 dnarn onepauuu.

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

20018 Revision N Int64 CnyxebHoe nose noAgcucTeMbl pensimkalmn.

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

378 ExecRestatementReason N Int32 MpuyrHa cHATUA 3aaBKW, UCMOMb3YeTCs, eCcnn 3asBka Oblna cHATa
Toprosoii cuctemoit. "100" — CHsita no Cancel on disconnect.

20035 NccRequest N Boolean Bcerga N.

1138 DisplayQty C Int64 KonuuyecTBo eauHWL, MHCTPYMEHTa B MOCTOSIHHOW cOCTaBnstoLLel
o6bema Bcn/biBatoLLeit (BUAMMOI YacTn) aiicbepr-3asBku. TpaHcnu-
pyeTcs Ans 3asBok Tuna "Alicbepr".

20036 DisplayVarianceQty C Int64 BennumHa cny4yailHOro OTK/IOHEHWs 06beMa BCMJibiBatoLel Yactu
aicbepr-3asaBku. TpaHCMpyeTcs 415 3a8BOK Tuna "Ancoepr”.

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

278 MDEntryID C Int64 MaeHTuchmkaTop BCnubIBLLEW YacTu No 3asBke "Alicbepr", HazHayeH-
HblIiA TOproBoii cuctemoli. CootBetcTByeT nosnto MDEnNtrylD B aHOHWUM-
HOM NOTOKe 3asiBOK 1 cienoK. TpaHcmpyeTcs s 3asiBoK Tuna "Aiic-
Gepr".

<lpynna Trailer> Y

4.1.7. Order Cancel Reject

3anpoc Ha 0OTMeHy/U3MEHEHWE 3as1BKN OTK/IOHEH.

Tag ‘ Mone Hanuune Tun OnucaxHve

<Mpynna Header> Y Tun coobLyeHus "9".

37 OrderID Y Int64 MpeHTudumkarop 3asBku B cucteme SPECTRA.

198 SecondaryOrderID N String64 [JononHuTenbHbIl naeHTNMKATOpP 3asBKY.

11 ClOrdID Y String20 Monb3oBaTenbCknii MAEHTUUKATOP KOMaHAbl Ha OTMEeHy/U3MeHeHue

3a9BKM.

41 OrigClOrdID Y String20 Monb3oBaTenbCkuii AEHTUNKATOP OTMEHSEMO/M3MEHAEMON 3as1BKM.

39 OrdStatus Y char Tekylllee COCTOSIHNE OTMEHSIEMO/M3MEHAEMOIA 3asiBKU.

434 CxIRejResponseTo Y char Onpegfenser Tvn 3anpoca, OTBETOM Ha KOTOPbI/ SBASIETCA CoOobLLeHne

Order Cancel Reject.

102 CxIRejReason N Int32 MprymHa OTKIOHEeHMS 3anpoca Ha OTMEHY/V3MEHeHNe 3asBKU.

58 Text N String255 TekcT coobLueHns u3 B onucaHmii owmook.

<[pynna Trailer>

4.1.8. Order Mass Cancel Report

OTyeT 06 ycnewHoi (MK He ycneLuHoili) MaccoBoOii OTMEHEe 3asiBOK.

Tag ‘ Mone Hanuune Tvn OnucaHve

<lpynna Header> Y Tun coobLeHuns "r".

11 ClOrdID Y* String20 Monb3oBaTenbCKMiA MAEHTUUKATOP 3anpoca Ha MacCoByH OTMEHY
3a5BOK.

37 OrderID Y String64 FIX Gate hopMupyeT yHUKabHbIA MAEHTUUKATOP 415 KAXA0r0 UC-
xogswero Order Mass Cancel Report.

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

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

532 MassCancelRejectReason |C Int32 MpuynHa OTKNOHEHNSI MAcCOBOrO 3anpoca Ha OTMeHY 3asBokK. O6s1-
3aTenwHo, ecnn MassCancelResponse=0 (Reject).

533 TotalAffectedOrders N Int32 KonmyecTtBo yaasiEHHbIX 3aABOK.

58 Text String255 TekcT coobLeHns 13 B onucaHuii own6oK.
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Tag ‘ Mone Hanuune Tvn OnucaHve
<Mpynna Trailer> Y
4.2. CueHapum TOproBoro Bzammogencreus
4.2.1. NocTaHOBKa 3asiBKU
B npocTeiilem cnyyae, 3asBKka NPUHUMAaETCA CUCTEMON.
Lar KnueHt FIX Gate KommeHTapwmii

1 NewOrderSingle

KNWEeHT OTNpaBnsieT HOBYHO 3asiBKY B TOPrOBYHO CUCTEMY.

ExecType=F(Trade),
OrdStatus=2(Filled)
OrdStatus=1(PartiallyFilled)

nnmn

2 ExecutionReport, CuncTema noaTBepXAaeT NosyvyeHne 3asBku.
ExecType=0(New),
OrdStatus=0(New)

3..n ExecutionReport, Cuctema coobLaeT napaMeTpbl CAEKN U yKa3bIiBaeT Ha cTa-

TYC MOSIHOTO W/IN YaCTUYHOTO WUCMOJTHEHMS 3asBku. COOTBET-
CTBEHHO, coobueHne ExecutionReport co ctatycom 3asBku
PartiallyFilled moxeT 6bITb OTNPaBAEHO HECKO/BKO pas.

3asBKa TaKkKe MOXET ObITb OTK/IOHEHA CUCTEMOIA.

Lar KnueHt

FIX Gate

KommeHTapwmii

1 NewOrderSingle

KNMeHT OTNpaBnsieT HOBYHO 3as1BKY B TOPrOBYHO CUCTEMY.

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

Cuctema OTK/IOHSAET 3asABKY K/IMeHTa C yKa3aHnemM npudmnHbl.

3asiBka ¢ TimelnForce=3(10C) MOXET 6bITb IM60 NOMHOCTLIO CBEAEHA B CAESKY, NGO YACTUYHO CBefeHa B CAEMKY M OCTATOK CHAT, NGO

CHSITA CUCTEMOIA.

Lar KnueHt

FIX Gate

KommeHTapwmii

1 NewOrderSingle

KNWeHT OTNpaBnsieT HOBYHO 3as1BKY B TOPrOBYHO CUCTEMY.

2 ExecutionReport, CuncTema noaTBepXAaeT NosydyeHne 3asBKu.
ExecType=0(New),
OrdStatus=0(New)

3 ExecutionReport, Cuctema coobLaeT napaMeTpbl CAEKN U yKa3bIiBaeT Ha cTa-
ExecType=F(Trade), TYC NOJIHOTO UCMOTHEHNST 3aBKM.
OrdStatus=2(Filled)

Lar KnueHt FIX Gate KommeHTapwmii

1 NewOrderSingle

KNMEeHT OTNpaBnsieT HOBYHO 3as1BKY B TOProBYHO CUCTEMY.

2 ExecutionReport, Cuctema noaTBepxaeT nosyyeHvie 3asBku.
ExecType=0(New),
OrdStatus=0(New)

3 ExecutionReport, Cuctema coobLaeT napameTpbl CAE/KN U YKa3blBaeT Ha cTa-
ExecType=F(Trade), TYC YaCTMYHOTO UCNOJTHEHNS 3asBKM.
OrdStatus=1(PartiallyFilled)

4 ExecutionReport, Cwuctema npucblnaeT COOOLLEHNE O CHATUM OcTaTKa 3asBKU.
ExecType=4(Canceled),
OrdStatus=4(Canceled)

LWar Knuent FIX Gate KommeHTapwmii

1 NewOrderSingle

KNMeHT OTNpaBnsieT HOBYHO 3as1BKY B TOPrOBYHO CUCTEMY.

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

2 ExecutionReport, CuvcTema noaTBepXAaeT NosydyeHne 3asBku.
ExecType=0(New),
OrdStatus=0(New)

3 ExecutionReport, Cuctema npucbiiaeT COOOLLEHNE O CHATUM 3asiBKM.

4.2.2. CHATHe (yaanieHue) 3asBKU

YcnelwHo pasmelLéHHas 3asaBka MOXET ObITb CHATA KMEeHTOM. KnmeHTy npefocTaBnseTcs BO3MOXHOCTb YAAUTL 3asBKy IM60 no Gupxe-
BOMY maeHTtudmkaropy OrderlD, nM60 no naeHTugukaTopy HasHaueHHoMy knneHTom OrigClOrdID.
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Lar

KnueHTt

FIX Gate

KommeHTapwii

NewOrderSingle

KnneHT oTnpaBnseT HOBYHO 3asiBKY B TOProBYH CUCTEMY.

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

Cuctema noaTBEPXAAET NOMyYEHUE 3asBKU.

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

3anBka MOXeT OblTb 4YacTU4HO ucnonHeHa. CoobLeHve
ExecutionReport co ctarycom 3assku PartiallyFilled coot-
BETCTBEHHO MOXET ObITb OTNPAaB/IEHO HECKO/IbKO pas.

n+1

OrderCancelRequest

KNueHT oTnpaBnsieT 3anpoc Ha CHATUE (yaasieHne) 3asiBku.

n+2

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

CucTema MoATBEpPXAAeT MnoslyyeHue 3anpoca Ha ygasieHve
3a5BKM.

n+3

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

Cucrtema npucelnaet COO6LLI|eHVIe O CHATUN 3asABKW.

Ecnv 3asBKa yxe cHATa Uan UCNoJIHEHA, 3anpoc Ha CHATHe 6y,u,eT OTK/I0HE

H CUCTEMOIA.

Lar

KnueHTt

FIX Gate

KommeHTapuii

NewOrderSingle

KNveHT oTnpaBnisieT HoBYHO 3as1BKY B TOPrOBYHO CUCTEMY.

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

CucTema NoATBEPXAAET NOJyHeHne 3asBKM.

OrderCancelRequest

KNMeHT OTNpaBnsieT 3anpoc Ha cHATWe (yaaneHue) 3asBKu.

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

3asBKa NosIHOCTbIO UCMOJTHEHA.

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

Cuctema OTKNOHAET 3arnpocC Ha CHATUE 3asBKU C yKasaHnem
NPUYNHbI N TEKYLLLETo COCTOAHUA 3asBKN.

Ecnu cHumaemas 3asaBka HaxoguTca B npoLuecce NOCTaHOBKN, CHATUA UTN USMEHEHUS, 3amnpPOoC Ha CHATUNE TaKxXe 6y,EI|ET OTK/TOHEH CUCTEMOIA.

Lar

KnueHt

FIX Gate

KommeHTapuii

NewOrderSingle

KNWeHT OTNpaB/sieT HoBYHO 3as1BKY B TOProBYIO CUCTEMY.

OrderCancelRequest

KNMeHT OTNpaBnsieT 3anpoc Ha CHATWE (yaaneHue) 3asBKu.

OrderCancelReject,

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

Cuctema OTKNOHAET 3arnpocC Ha CHATUE 3asBKU C yKasaHnemM
NPUYNHbI N TEKYLLLETo COCTOAHUA 3asBKN.

Lar

KnueHTt

FIX Gate

KommeHTapuii

NewOrderSingle

KNWeHT O0TNpaBnsieT HoBYHO 3as1BKY B TOPrOBYHO CUCTEMY.

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

CucTema NnoATBEPXAAET NoJlyYeHne 3asiBKM.

OrderCancelRequest

KnveHT oTnpasnseTt 3anpoc Ha CHATUE (YAa/leHne) 3asBKU.

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

Cuctema OTK/IOHAET 3anpoc Ha CHATUE 3asBKW C yKasaHuem
NPUYNHbI U TEKYLLIETo COCTOAHUA 3asBKN.

4.2.3. MaccoBoe CHATUe 3asiBOK

Ha kaxayto 3asBky, koTopas 6bl1a OTMEHEHa B pe3ynbTate 06paboTki 3anpoca Ha MacCoByl OTMEHY 3asBOK, (DOPMUPYIOTCS OTAeNbHbIe
coobueHust Execution Report (Order Cancel Reject B criydae 0TKNOHeHWS 3anpoca). Takke no pesynbTataM BbINOSHEHVS onepaLumn K-
eHTy oTnpasnisieTcs coobuieHne Order Mass Cancel Report.

Lar

KnueHt

FIX Gate

KommeHTapuii

1

OrderMassCancelRequest

KnvueHT oTnpasnsaeT 3anpoc Ha MaccoBOE CHATME 3a-
SABOK.
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Lar

KnueHt

FIX Gate

KommeHTapwmii

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

Co06LLEeHMEe 0 CHATUM 3as1BKU.

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

COO6LLI|eHVIe O CHATUN 3asBKN.

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

COOﬁLLI,eHVIe O CHATUN 3asBKN.

OrderMassCancelReport

Cuctema MpUCbLINAET OTYET O pesy/ibTaTtax MacCOBOTO
CHATYUS 3a5IBOK.

4.2.4. 'ameHeHUe aKTUBHOI 3aABKU

Liena/o6bem pasmeLLEHHOV paHee 3asiBKN MOXET ObITb N3MeHeHa KNMeHTOM. KnneHTy npefocTaBnsieTcs BO3MOXHOCTb USMEHATbL 3aABKY
nn6o no Gupxesomy naeHTucmkartopy OrderlD, nm60o no naeHTUdmKaTopy HasHavyeHHoMy kmeHTom OrigClOrdID.

Lar

KnueHt

FIX Gate

KommeHTapwmii

1

NewOrderSingle

KNMEeHT OTNpaBnsieT HOBYHO 3as1BKY B TOProBYHO CUCTEMY.

2

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

Cuctema noagreepxaaet nonyvyeHne 3asaBku.

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

3asBka MOXET ObiTb 4aCTUYHO ucnonHeHa. CooblieHne
ExecutionReport co ctarycom 3asBku PartiallyFilled coot-
BETCTBEHHO MOXET ObITb OTMNPAaB/IEHO HECKOJIbKO pas.

n+1

OrderCancell
ReplaceRequest

KnveHnt oTnpaBnfAeT 3anpoc Ha NSAMEHEHNE 3aABKWU.

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)

nnm

Cuctema npucbelnaet COOﬁLLI,eHVIe 06 V3MeHeHNN 3as1BKM.

Ecnu 3asBka yxe cHATa Unmn UCMnosiHeHa, 3anpoc Ha U3MeHeHve 6y,qu OTK/IOHEH CUCTEMOVA.

Lar

KnueHTt

FIX Gate

KommeHTapwmii

NewOrderSingle

KNMeHT OTNpaBnsieT HOBYHO 3as1BKY B TOPrOBYHO CUCTEMY.

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

Cuctema noagreepxaaet nonyvyeHune 3asBkKu.

OrderCancell
ReplaceRequest

Knvent OTnpaB/AET 3anpoc Ha NSMEHEHNE 3asABKWU.

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

3asBka NoNHOCTLI0 UCMNO/HEHA.

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

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

Ecnv nsmeHsemas 3asiBka HaxoguTca B NpoLiecce NOCTaHOBKW, CHATUSA AN U3MEHEHUSA, 3anpocC Ha U3MEHEHNe 6y,u,eT OTK/IOHEH CUCTEMOIA.

Lar

KnueHt

FIX Gate

KommeHTapuii

NewOrderSingle

KNWEeHT OTNpaB/sieT HOBYHO 3as1BKY B TOProBYIO CUCTEMY.

OrderCancel/
ReplaceRequest

KnveHT oTnpasnseT 3anpoc Ha U3MeHeHNe 3asBKU.

OrderCancelReject,

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

Cuctema OTKIOHAET 3anpoc Ha N3MeHeHne 3anaBKN C yKasa-
HUEM NMPUYNHbI U TEKYLLIETO COCTOAHUA 3asBKN.
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LWar KnueHt FIX Gate KommeHTapwii
1 NewOrderSingle KnneHT oTnpasnseT HOBY!O 3as1BKY B TOProBYIO CUCTEMY.
2 ExecutionReport, Cuctema noaTBEPXAAET NOMyYEHUE 3asBKU.

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

3 OrderCancell KnueHT oTnpaBnseT 3anpoc Ha U3MeHeHne 3asBKu.
ReplaceRequest

4 OrderCancelReject, Cuctema OTK/IOHSIET 3anpoCc Ha M3MEHEHME 3asiBKM C yKasa-
CxIRejReason=3(Order already in|H/MeM NPUYMHBI K TEKYLLLETO COCTOSIHUS 3asIBKM.
PendingCancel or PendingReplace
status),
OrdStatus=6(PendingCancel) wnnu
OrdStatus=E(PendingReplace)

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

LWar KnueHt FIX Gate KommeHTapwmii
1 NewOrderSingle KnueHT oTnpaBnseT HOBYIO 3as1BKy B TOPrOBYK CUCTEMY.
2 ExecutionReport, CucTtema nogreepxgaeT nosiyyeHme 3aaBku.

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

3 OrderCancell KnveHT oTnpasnseT 3anpoc Ha M3MeHeHne 3asBKu.
ReplaceRequest
4 ExecutionReport, Cuctema npucblUlaeT CcoobLieHME O CHATUM  3asiBKW.
ExecType=5(Replaced), OrdStatus=2(Filled) oTnpaBnsieTcs B COOTBETCTBUM C Onuca-
OrdStatus=2(Filled) HMeM Nofo6HbLIX cnyyaeB B pasgenax C.3.b n C.3.c B Tome 4

cneundmkaumm npotokona FIX 4.4.

4.2.5. 3anpoc TeKyLlero CoCToaHUA 3aaBKU

KnveHT MoXeT 3anpocuTb TekyLuii ctatyc 3assku no ClOrdID.

LWar KnueHt FIX Gate KommeHTapuii
1 OrderStatusRequest KnNneHT oTnpasnser 3anpoc TekyLero COCTOAHNA 3asBKU.
2 ExecutionReport, CucTema npucbiaeT OTBET € yKasaHWeM TekyLlero craryca
ExecType=I(OrderStatus) 3asBKMu.
2 ExecutionReport, CucTema npucklnaeT OTBET, €C/v 3asiBKa He HaiijeHa.
ExecType=I(OrderStatus),
OrdStatus=8(Rejected),
OrdRejReason=5(UnknownOrder)

4.2.6. NepeBbicTaB/1eHUE MHOTOAHEBHbIX 3asBOK

Moz, MHOTOAHEBHBLIMU MOHVUMAKOTCS 3asIBKY, Y KOTOPbIX 3aJjaHa AaTta ucTeueHusi. Takue 3asiBkv aBTOMaTU4ECKU NEPEBbICTABNSAOTCS B Cie-
[yIOLLYI0 TOPTOBYHO CECCWIO, MOMyYast MPU 3TOM HOBbIVi HOMEP U CCbIIKY Ha MoMIb30BaTeNbCkuii aeHTuchukatop 3assku (none ClOrdID) n3
npegpiayLLeil Toprooii ceccuu. Mpu NepPeBbICTABIEHNI CUCTEMON AenatoTcs NPOBEPKM HA HA/IMUUE UHCTPYMEHTA, KNMEHTa, [OCTaTOuHO-
CTU cpefcTB. Ecnn pe3ynsTat NpoBepKy HeYA0B/ETBOPUTENbHBIN, 3asBKa OTBEPraeTcsi.

MepeBbICTaBNEHWE MHOTOAHEBHbIX 3a5BOK MPOUCXOAUT B BEHEPHUI KIMPUHT. Mpn 3TOM NO BCeM NepeBbICTaBNEHHbIM 3asiBKaM NMpPOou3Bo-
OWTCS pacchblnika kimeHTam coobuleHnii Execution Report, ExecType=0(New), OrdStatus=0(New) (pa3melLeHne HOBO 3asBku). Mo oT-
BEPrHyTbIM 3asiBKaM KnneHTaM paccbliatoTcs cooblleHns Execution Report, ExecType=8(Rejected), OrdStatus=8(Rejected).

3asBKU, faTa UCTEYEHUS KOTOPbIX HACTYNWA, "K1BYT" [0 KOHL,a TOPrOBOro AHSA 1 aBTOMATUYECKM CHMAIOTCA NOC/Ie 3aBepLUEHNS BEYEepPHEl
TOProBoii ceccum.

4.2.7. Paccbinka Execution Reports no sasBkam Tuna DAY

Mocne 3aBepLUEeHNs OCHOBHO Ceccuy NPOUCXOAUT CHATHE 3asiBOK Tuna DAY (BPEMSI XW3HM 3asiBKM - 40 KOHLa ceccuu). Mo TakMm 3asiBkam
K/IMeHTaM NPoM3BOAUTCS pacchblyika cooblueHnin Execution Report, ExecType=C(Expired), OrdStatus=C(Expired).

4.2.8. YnpaBneHue aiicéepr-sasBkammn

Alicbepr-3asiBka - 3T0 pa3HOBMAHOCTb KOTMPOBOYHOI 3as1BKU, Y KOTOPOIA onpeseneHHas YacTb 06beMa CKpbITa OT pbiHKA (T.e. B CTakaHe),
UTO6bl MUHUMMW3MPOBATL BAUSHWE HA PbIHOYHYHO LIEHY KPYMHBIX OTHOCUTE/IbHO pbIHKA 3as1BOK. Alic6epr-3asiBkiu NosIBNSIOTCSA B CTakaHe
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nopuusimm (BUAMMAas YacTb). Korga Buayumas 4acTb 3asiBKU NOIHOCTbIO CBOAUTCS B CAE/KW, TOrAa "BCn/ibiBaeT" ouepeaHas nopuusi. Tak
MOXET MOBTOPSATLCSA A0 TeX Mop, NoKa BCSA CKpbITas YacTb 3asiBKM He ByaeT ucuepnaHa.

[ns ynpaBneHus aiicbepr-3asaBkamu UCNO/Mb3YHOTCA CTaH4APTHbIE CO06LLEeHNA npoTokona FIX:
» New Order Single - [lobaBneHvie HOBOI aiicbepr-3asBKu.
» Order Cancel Request - YaaneHue paHee pa3MeLLEHHON aiicbepr-3asBKu.

» Order Cancel/Replace Request - MI3MmeHeHwe LieHbl paHee pa3MeLLEHHO aiicbepr-3asBku (06beM A151 UISMEHEHUS HE [OCTYMNEH).

4.2.8.1. JoGaBneHne HOBOW ailicGepr-sasiBKu

Mpun go6asnexHnn aicbepr-3asBky B Hell fOMOIHUTENBHO YKa3biBAKTCA NapamMeTpbl 4151 pacyeTa pasmepa BCn/biBatoLein yactn. Bennbi-
BalLLas YacTb COCTOUT M3 MOCTOSIHHOM COCTaB/IsAOLWLEN U C/lyyYaliHbiM 06pa3oM paccyuTbiBaeMOi Haabasku. 1A 3TOro B CTaHA4apTHOE
coobuyeHne New Order Single go6asneHa rpynna noneii Displaylnstruction, Bkiouatowas cnegytowme nons:

« DisplayQty - Konnuyectso egyHUL, MHCTPYMEHTA B MOCTOSIHHOW CoCTaB/sAoLLeli 06bema BenbiBatoLLei (BUAVMON YacTu) aincbepr-3asBku.
+ DisplayVarianceQty - BennunHa cny4aiiHoro oTk/I0HeHWst 06bema BCM/bIBatOLLER YacTu aricbepr-3asBku.

 DisplayMethod - Tun BcnabiTua (= 3 - Random).

MmeHHo no Hanuuuio rpynnbl Displaylnstruction B knneHTcKkoM coobuerun FIX Gate onpefenseT, 4To 3asBka ABseTcs ancbeprom.

[ina 3anaHna o6bema Beeit aicbepr-3anBky ncnonb3yetcs none OrderQty (Tag=38).

B pesynbrarte fobasneHns aicbepr-3asBkv KNMEHTY npucblnaeTca cooblieHne Execution Report (New, New), cogepxaliee rpynny nonei
DisplaylInstruction n none MDEntryID (Tag=278), B KOTOPOM TpaHC/IMPYETCS NAeHTUMKATOP BUAUMOI YacTu aiicbepr-3asBku. iaeHTudm-
KaLVOHHbI HOMep Bceli alicbepr-3asBku TpaHcmpyeTcs B none OrderlD (Tag=37).

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

LWar KnueHTt FIX Gate KommeHTapuii
1 NewOrderSingle KnueHT oTnpasnsieT HOBYK aiicbepr-3asiBky B TOProByt CU-
cTemy.

2 ExecutionReport, Cuctema NoATBepXAaeT MnosyyeHne 3asiBku, npucblias co-
ExecType=0(New), obuieHne Execution Report, cogepxatiee rpynny nonei
OrdStatus=0(New), DisplayQty, | Displaylnstruction n none MDEntryID.
DisplayVarianceQty,
DisplayMethod, MDEntrylD

3..n ExecutionReport, Cuctema coobLiaeT napameTpbl CAENKM U yKa3blBaeT Ha cTa-
ExecType=F(Trade), TYC MOJIHOTO MW YaCTUYHOTO UCMNOSHEHUS 3aABKN. COOTBET-
OrdStatus=2(Filled) UK | CTBEHHO, coobLieHne ExecutionReport co ctaTycom 3asiBKu
OrdStatus=1(PartiallyFilled) PartiallyFilled moxeT 6bITb OTNPaBIEHO HECKO/BKO Pas.

Alic6epr-3asiBka Takke MOXET 6bITb OTK/IOHEHA CUCTEMOIA.

Lar KnueHTt FIX Gate KommeHTapuii

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

2 ExecutionReport, CucTema OTK/TOHSIET 3asBKY K/IMEeHTa C yKasaHuem NpuymnHbl.

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

4.2.8.2. YpaneHue paHee pasmeLllEHHOW aic6epr-3asaBKu

YcnelwHo pa3MeLlgHHasn aincbepr-3asBka MOXET ObITb CHATA KNMEHTOM. KNeHTy NpesocTaBNsieTCA BO3MOXHOCTb YAAUTh alicbepr-3asBky
nn6o no 6upxesomy naeHTudmkartopy OrderlD, nM60 no naeHTUdMKaTopy HasHavyeHHoMy kaneHTom OrigClOrdID.

LWar KnueHTt FIX Gate KommeHTapuii

1 NewOrderSingle KnueHT oTnpasnsieT HOBYK aiicbepr-3asiBky B TOProByt CU-
cTemy.

2 ExecutionReport, Cuctema noATBepxAaeT nosiydeHne 3assKku.

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

3..n ExecutionReport, Alicbepr-3asiBka MOXeT 6bITb HaCTUYHO UcnosiHeHa. CoobLe-
ExecType=F(Trade), Hue ExecutionReport co ctatycom 3asBku PartiallyFilled co-
OrdStatus=1(PartiallyFilled) OTBETCTBEHHO MOXET ObITb OTNPAB/IEHO HECKO/BKO pPas.

n+l |OrderCancelRequest KnneHT oTnpasnseT 3anpoc Ha cHATUE (yLauIeHNe) 3asBKK.

24



Cneuudnkauus npotokona FIX KasaxctaH-

16.05.2022

CKO1 (POHA0BOI BUPXKM AN CPOUHOTO PbIHKA

Lar

KnueHTt

FIX Gate

KommeHTapwii

n+2

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

CucTema NMoATBEpPXAAeT MnoslyyeHue 3anpoca Ha ygaieHve
3a5BKM.

n+3

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

CucTema npuckinaeT coobLieHre 0 CHATUM alic6epr-3asBKi.

Ecnu a17|c6epr-3aﬂBKa yXe CHATa nin UCnosiHeHa, 3arnpoc Ha CHATue 6y,u,eT

OTK/IOHEH CUCTEMOWA.

Lar

KnueHTt

FIX Gate

KommeHTapwii

NewOrderSingle

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

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

Cuctema noagreepxaaet nonyvyeHne 3asaBkKu.

OrderCancelRequest

KnueHT oTnpaBnsieT 3ampoc Ha CHaTue (yganeHue) aiic-
6epr-3asiBKu.

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

3asBka NoNHOCTbIO UCMO/HEHA.

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

to

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

4.2.8.3. i3ameHeHVe aKTUBHOI aiicGepr-3asaBKu

LieHa pa3MeLLEHHOI paHee alic6epr-3asiBki MOXET ObiTb U3MeHeHa K/IMeHTOM. OGBLEM He AOCTYMNEeH AJis U3MEHEHUs.

KnneHTy npefocTaBnseTcs BO3MOXHOCTb U3MEHATL aicbepr-3asBky 160 no 6upxesomy naeHtudmkaropy OrderlD, 160 no naeHTudu-
KaTopy HaszHayeHHoMy kmeHTom OrigClOrdID.

Lar

KnueHt

FIX Gate

KommeHTapuii

1

NewOrderSingle

KnveHT oTnpaBnsieT HOBYt alicGepr-3asiBky B TOProBYH CU-
cTemy.

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

CucTema NoATBEPXAAET NOJyHeHNe 3asBKM.

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

Alicbepr-3asBka MOXET ObITb YaCTUHHO UcnoHeHa. Cooblue-
Hue ExecutionReport co ctatycom 3asBku PartiallyFilled co-
OTBETCTBEHHO MOXET ObITb OTNPAB/IEHO HECKO/LKO pas.

n+1

OrderCancel/
ReplaceRequest

KnveHT oTnpasnsaeT 3anpoc Ha N3mMeHeHune aVICﬁepf-SaﬂBKM.

n+2

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

Cuctema nogreepxaaeT nosiydeHne sanpoca Ha UsSMeHeHue
3anaBKN.

n+3

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

nnn

Cwuctema npucbinaeT coobLueHne 06 N3MEHEHNN 3aABKN.

Ecnv 3asBKa yxe cHATa Unn UCnosHeHa, 3anpoc Ha u3MeHeHue 6y,qu OTK/IOHEH CUCTEMOVA.

Lar

KnueHt

FIX Gate

KommeHTapuii

NewOrderSingle

KnueHT oTnpasnsieT HOBYK aiicbepr-3asiBky B TOProByt CU-
cTemy.

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

Cuctema noaTBEPXAAET NONyYEHNE 3asBKU.

OrderCancel/
ReplaceRequest

KnveHT oTnpasnsaeT 3anpoc Ha N3MeHeHune aVICﬁepf-SaﬂBKM.

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

3asBKa NosIHOCTLIO UCMOJTHEHA.
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LWar KnueHt FIX Gate KommeHTapwii

5 OrderCancelReject, CucTemMa OTK/IOHSIET 3aMpoc Ha M3MEHEHWe 3asBKu C ykasa-
CxIRejReason=0(Too  late  to|HMEM NPUYMHBI 1 TEKYLLETO COCTOSIHUA 3asBKN.
cancel), OrdStatus=2(Filled)

Ecnu B coobweHun Order Cancel/Replace Request kMMeHT npucian kakoe-nm6o 3HaveHue B none OrderQty, FixGate oTknoHseT Order
Cancel/Replace Request, 1 nonb3oBaTento nocblnaercs coobuieHve Reject.

LWar KnueHt FIX Gate KommeHTapuii

1 NewOrderSingle KnueHT oTnpaBnsieT HoBYt aiicbepr-3asiBky B TOProByH CU-
cTemy.

2 ExecutionReport, Cuctema noaTBEPXAAET NOMyYeHUe 3asBKU.

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

3 OrderCancell KnveHT oTnpaBnsieT 3anpoc Ha u3MeHeHne aiicbepr-3asBku.
ReplaceRequest

4 Reject, CuctemMa OTK/IOHSIET 3anpoc Ha N3MEHEHVE aiicGepr-3asBKi.
SessionRejectReason=5(Value is
incorrect (out of range) for this tag),
Text="Change of OrderQty of the
Iceberg order is not supported"

4.2.9. MpoBepka gyo6nuposaHusa ClOrdID

B cnyuyae o6HapyxeHus aybnuposaHus ClOrdID npu BbICTaBNEHUN, NEPEMELLEHUN UK YaaNEHUN 06bIYHOl 3aaBku, FixGate B OTBET OT-
npaBnseT kKIMeHTy cooblyeHne Execution Report (Rejected, Rejected) n 3anonHsiet nons OrderQty, LeavesQty n CumQty 3HaueHnem "0".

B cnyuyae o6HapyxeHusi aybnuposaHusa ClOrdID npw BbiCTaBneHUM, NEPEMELLEHNN UNN yaaNeHnn aiicbepr-3asBku, FixGate B oTBeT OT-
npasnseT KIMeHTy coobleHne Execution Report (Rejected, Rejected) u 3anonHsiet nonsa OrderQty, LeavesQty n CumQty 3HaueHvnem "0".

4.3. KOHTpONb aHOMaNbHO aKTUBHOCTU

B FIX Gate geiicTByeT cuctema orpaHMyeHnss aHOMasTbHON aKTUBHOCTU KIIMEHTCKMX NpuaoXeHuii. OHa He No3BONSET NPUIOKEHWIO NOSb-
3oBatens (B pamkax ofgHol fix ceccumn) npucblnare 6o51ee OroBOPEHHOTO B 3aBKE Ha MOAK/IIOYEHME KO/IMYECTBa COOOLLEeHW B eAUHULY
BpEMEHW. B HacToALWWiA MOMEHT MOXHO NOMYy4UTb JIOTVMH B cucTemy ¢ orpaHudeHnem 30, 60, 90 u T.4. (Ho He 6onee 300) TOproBbIx one-
pauuii B cekyHay. K ToproBbiM onepauusam oTHocsiTes cnegytowme coobuieHus: New Order Single, Order Cancel Request, Order Cancell
Replace Request, Mass Cancel Request. KonmuecTso He TOProBbIx (BCEX OCTasTIbHbIX, 38 UCK/TIOYEHNEM COOBLLEHNI CECCUOHHOTO YPOBHS)
coo0LLeHW ansa nboro Tuna orvHa orpaHnyeHo 500/cek.

Mpun NpeBbIWEHUN MMUTA COOBLLEHNIA CUCTEMA KOHTPO/IA MOCbINAET Nob3oBaTtento coobeHne Reject ¢ yBegomieHrem o6 oTkase B

obcnyxuBaHuu:
Tag Mone Hanuune Tvn OnucaHvne

<lpynna Header> Y Tun coobLuenmns "3".

45 RefSegqNum Y SeqNum |Homep OTBEpPrHyTOro Coo6LLEeHNS.

372 RefMsgType N Stringl0 | Tvn OTKNOHEHHOTO COOBLLEHUS.

373 SessionRejectReason N Int32 =7100 (Flood control)

58 Text N String255 | PacwundpoBka NpuuYMHbL.  TEeKCT owwnbkn  dhopmatmpyetcs  Tak:
"penalty_remain=%d;queue_size=%d;message=%s", rae
* penalty_remain - BpeMsi B MUI/INCEKYHAAX, MO NPOLIECTBUAN KOTOPOro

6yaeT ycrneLHo NPMHATO cneaytoLlee coobLleHune;

* queue_size - KONNYECTBO COOBLLEHMIA NoNb30BaTENS;
¢ message - TeKCT coobLleHnss 06 oLmnbKe.

<[pynna Trailer> Y

KonnuectBo COOGLLEHNMI 3a NCTEKLLYIO CeKyHAy oueHunBaeTcs npu npuéme KAXAOMO cooblueHns. To 3HAUWT, YTO ecv nonb3oBartesb
NOCTOSIHHO MPUCBISIAET 3aMpPoChl C YacTOTOW, 6O/bLLE, YEM MY paspeLLEHO, TO ero COOBLLEHNS NepecTatoT 06pabaTbiBaTbCst BOOGOLLE.

4.4. O6paboTKa OWNOOK

B cnyyae owwm6bky B JOCTaBKe M 06paboTke COOBLLEHMS HA CUCTEMHOM YPOBHE, KOA K/IMEHTA MOXET NOMYYUTb IGO0 OLUMGKY NPU BbINOS-
HeHWK hyHKLMM OTNPaBKK COOBLLEHNs], GO OTBETHOE COO0BLLEHME CNELMAbLHOrO TUNa "cucTemMHas oLneka':
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4.5.
ros

Tag Mone Hanuune Tuvn OnucaHve
<lpynna Header> Y
45 RefSegqNum Y SegqNum |Homep OTBEPrHyTOro COO6LLEHNS.
372 RefMsgType N Stringl0 | Tvn OTKNOHEHHOTO COOBLLEHUS.
373 SessionRejectReason N Int32 =7101 (System error)
58 Text N String255 | Paclundiposka npuumnHbl. TekcT owmnbkn copmatmpyetcs Tak: “code=
%d;message=%s".
<[pynna Trailer> Y

B cnyyae c605 BO B3ayMOZeiCTBUM LLUM03a 1 TOProBoii cuctembl FIX Gate 611okMpyeT 06paboTky 3asiBOK K/IMEHTOB, 11 B OTBET Ha OTK/TOHEH-
Hble 3as1BKM pPaccbliiaeT KIMeHTam coobLueHus Business Message Reject.

Tag Mone Hanuune Tun OnucaHvne
<lpynna Header> Y Tun coobLueHuns "j".
45 RefSegNum Y SeqNum |Homep OTBEpPrHyTOro CoOo6LLEeHNS.
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 cnyyae, ecnu kneHT B coo6LLeHNM Logon nnv B N060M TOProBOM COOBGLLEHWN MPUCan HEKOPPEKTHOe 3HaYeHne B OAHOM W3 nonei
SenderComplD, TargetComplD, To FIX Gate B 0TBeT oTcbinaeT coobLieHne Trna Logout n 3aBepLluaet FIX ceccuto.

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

ABTOMaTM4yecKoe CHATUE 3adBOK NMPu OTK/IIOYEeHUU Nosib3oBaTesid oT TOp-

B cucTteme npefycMoOTpeH MexaHM3M KOHTPOSISi 3a COCTOSIHMEM MOAKMoYeHus kineHTa (cepsuc "Cancel On Disconnect"), KOTOpbIil N03BO-
NAET NPY OTK/IIOYEHUN K/IMEHTA OT TOProB aBTOMAaTUYECKN CHUMAaTb BCE akKTVBHbIE 3asBKW KMeHTa. CHUMAIOTCA TOMbKO 06blYHble (6e3
CpoKa ncteyeHuns), 6esafpecHole 3asBKu.

[lna BKIKOYEHNs cepBuca (a Takke OTK/IUYEeHNs) hupMe-YUYacTHUKY TOProB HEOBXOAMMO NogaTb COOTBETCTBYIOLLEE pacrnopshkeHve yepes
KnuenTckuid LleHTp. CepBuc BktovaeTcs Ana naeHtudmkaropa (p2login), npuHagnexatiero oupme-YyacTHUKY.

Mpwn nogknoveHnn naeHTudukaTopa ¢ BKIYeHHo yenyroi "Cancel On Disconnect” K TOpProBoii cucteme [151 Hero akTMBUPYeTCS PeXumM
KOHTPO/IA 38 COCTOAAHMEM noAk/toveHus (COD-pexum).

Norvka paboTbl MEXaHU3Ma KOHTPO/IS NOAK/IOUEHWIA crefytoLias:

* FIX Gate oTC/eXvBaeT aKTMBHOCTb MOAK/IOUYEHNS] HA CECCUOHHOM YPOBHE NMyTeM KOHTPOSIS MEPUOANYECKOI NOChISIKU COOB6LLEHUI COo
CTOPOHbI KNNEHTA.

¢ KnueHT yctaHaBnmBaeT HeartBtint B coobuieHnmn Logon. Ecnu 3a BpeMeHHol uHTepBan ot 2*HeartBtint o 3*HeartBtInt knneHT He oT-
npaBsu HW 0AHOro cooblueHuns nnu notepan TCP-coeguHeHve ¢ FIX Gate, To BCe ero akTyBHbIE 3aBKV aBTOMATUYECK/N CHUMAIOTCS.

Bo3MOXHbIe cuTyaumm, Npu KOTOPbIX NPOUCXOAUT 3anycK npoueaypbl CHATUSA aKTUBHbIX 3aABOK:
* Knunent 3aBepwwnn FIX-ceccuio (Logout). 3asBku 6yayT CHATbI B MOMEHT OTK/IIOUEHWS.

« KnneHT notepsan coeauHeHmne ¢ FIX Gate nnm yTpaTtun paboTocnoco6HOCTL BCeACTBME BO3HUKLLEH oGk, 3asBKU ByayT CHATbI, Kak
ToNbko ByaeT o6HapyXeHa NoTepsi COeANHEHUS.

» KnmeHT 6bI1 OTK/HOYEH 3a NPeBbILLEHNE UHTepBasia nepegaun Heartbeat coobiueHnii (MHTepBan 3agaeTcs B coobLieHun Logon). 3asBku
6yayT CHATbI B MOMEHT OTK/IHOUEHNS.

« Bo3moxHa cutyauus, koraa FIX Gate, yacTuyHo yTpaurBasi paboTocrnoco6HOCTb, ONMOBELLAET TOPTOBYIO CUCTEMY 06 aKTVBHOCTU OT MMe-
HU CBOUX KJIMEHTOB, HO (haKTUYECKM TEPSIET C HUMM COeAMHeHVe. Takas CUTyauysi He MOXET ObITb MAEHTUMLMPOBaHa Bupxeii n gonx-
Ha GbITb YPEryIMpoBaHa Ha CTOPOHe Y4acTHUKa.

Ana Bcex knmeHToB ¢ COD-pexrMomM 3a8BKM TakKe aBTOMaTUYECKM CHUMAKTCA NOC/ie OKOHYaHusa BeqepHeVl TOpFOBOVI ceccun n npu Boc-
CTaHOB/IEHNUM cUCTEMbI nocne cbos.
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[na kaxaoi 3asBku, CHSATOM 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, NO3BOSIOLMIA KTMEHTY B BblAeIeHHON FIX ceccumn nonyyarb M3 TOProBoOW CUCTEMbI COCTOSIHME 3asiBOK U CAE/KU
160 nNo pacyéTHoi chupme, IM60 No Gpokepy, MO0 No 3a8aHHOMY HabBOopy KIIMEHTCKMX cHeTOB. CepBUC TPaHCMPYET COCTOSIHME 3asiBOK
1 cgenku npowegwmne yepes: FIX Gate, Plaza-2 Gate, Wire Gate (TWIME).

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

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

JocTynHbl ABa BapmaHTa TpaHCAALMN:

» TpaHCnAuuMsa CAesok.

e TpaHcnAauma COCTOSAHUA 3asiBOK U CLAENOK.

HacTpamBaeTtcs no 3anpocy KmeHTa.

5.1. CeCCUOHHbIN YPOBEHb

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

5.2. TpaHcnaAuusa coenok

CAenkv TpaHCIMPYHTCS NYTEM PacChlIki KveHTaM coobLueHwnii Execution Report.

5.2.1. Caenku no o6bIYHbIM NHCTPYMEHTaM

Tag ‘ Mone Hanwnuune Tun OnucaHve

<lpynna Header> Y Tun coobLyeHuns "8".

11 ClOrdID N String20 Monb30BaTeNbCKUA NAEHTUNKATOP 3asIBKM.

583 CIOrdLinkID N Int32 BHeLUHWIA HoMep.

150 ExecType Y char =F(Trade)

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

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

37 OrderID Y Int64 MpeHTudmkarop 3asBku B cucteme SPECTRA.

198 SecondaryOrderID N String64 [JononHutenbHbIl naeHTNMKaTOP 3asBKY.

336 TradingSessionID N Int32 W peHTrdmkaTop TOpProBoii ceccuu.

1 Account N String7 Kopg, knneHTcKoro cyeta.

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

55 Symbol Y String25 CVMBO/IbHbIN KO, UHCTPYMEHTA.

54 Side Y char HanpaeneHue onepaumu.

44 Price C Pricel6.5 =0

38 OrderQty N Int64 =0

151 LeavesQty Y Int64 =0

14 CumQty Y Int64 =0

32 LastQty C Int64 KonnuecTtso eguHNL, MHCTPYMEHTA B CAESIKe.

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

527 SecondaryExeclD N Int64 MaeHTndomkarop caenku.

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

136 NoMiscFees* N NuminGroup "1

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

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

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

797 CopyMsglndicator N Boolean =Y

20008 Flags N Int64 dnarun onepauuu.

20035 NccRequest Y Boolean Bcerga N.

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

<Mpynna Trailer> Y

5.3. TpaHcnAunA coCcTOSAHUA 3asiBOK U CAENOK

CocTosiH1e 3asiBOK U CAEMKM TPAHC/IMPYIOTCS NYTEM PacChUIKU KNMeHTam coobLueHunii Execution Report.

5.3.1. Jlo6aBneHne 3asBKU

Tag ‘ Mone Hanuune Tun OnucaxHve

<[pynna Header> Y Tun coobLieHns "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 ExecID Y String64 FIX Gate copmvpyeT yHVKasbHbI ID ANs Kak4oro WCXoAsLLero
Execution Report.

37 OrderID Y Int64 WpeHTndimkatop 3aaBkn B cucteme SPECTRA. ECnvn MIHCTPYMEHT SBNS-
eTcs oblovepcom, To noactasnsercs npedmke "DC:F:".

198 SecondaryOrderID N String64 [lononHuTenbHbIl ngeHTudmKaTop 3asBkn. ECAM MHCTPYMEHT aBnseTcs
hbtovepcom, To nogctasnsercs npedukc "F:".

336 TradingSessionID Int32 MpeHTudmkaTop TOpProBoii ceccuu.

1 Account N String7 Kopg knveHTcKoro cyeta.

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

55 Symbol Y String25 CVMBO/IbHbIN KO, MHCTPYMEHTA.

54 Side Y char HanpasneHve onepauun.

44 Price C Pricel6.5 LleHa.

38 OrderQty Y* Int64 KonnyecTtBo eguHNL, MHCTPYMeHTa (4719 alicbepros - KONIMYeCTBO eAuHNL,
MHCTPYMEHTA BO BCell aiicbepr-3asBke).

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

14 CumQty Y Int64 CymMmapHoe KoM4ecTBO enHUL, BUPXKEBOro MHCTPYMEHTA, KymnIeHHOro
WAV NPOLAHHOrO Mo 3asiBKe.

6 AvgPx Y Pricel6.5 =0

526 SecondaryClOrdID N String20 KommeHTapwii.

<[pynna Parties> N Mcnonb3yercs o OTYETOB MO afpEeCHO 3asiBKe.

40 OrdType Y char =Limit

20035 NccRequest Y Boolean Bcerga N.

1138 DisplayQty C Int64 KonnyecTtBo eAviHWL, MHCTPYMEHTa B MOCTOSIHHOW COCTaBnsooLWwein 06b-
ema BCMn/ibiBatoLLel (BUAMMOIA yacTu) anicbepr-3asBku. TpaHcmpyeTcs
4N 3as8B0K Trna "Aiicbepr".

20036 DisplayVarianceQty |C Int64 BenuumHa cnyyaiiHoro oTk/ioHeHVss 06bemMa BCNJIbIBatOLLEN YacTu aic-
6epr-3asnBku. TpaHcmpyeTcs ans 3aasok Tmna "Alicbepr".

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

278 MDEntryID C Int64 M peHTudmkaTop BCN/bIBLUEN YacTy Mo 3asBke "Alic6epr”, Ha3HaYeHHbI
Toprosoii cuctemoii. CootBeTcTByeT nosito MDEnNtrylD B aHOHVMHOM no-
TOKe 3asiBOK U CAEMOK. TpaHcmpyeTcs A 3asiBoK Tuna "Aiicbepr".

20038 FirstOrderID N Int64 WpeHTudmkaTop nepBoli 3asiBKM 415 MHOTOAHEBHbIX 3a8BOK. Ecnv uH-
CTPYMEHT siBAIsieTcs dblouepcom, To noactasnsetcs npedmke "DC:F:".

30



Cneuudnkauus npotokona FIX KasaxctaH-

16.05.2022

CKO1 (POHA0BOI BUPXKM AN CPOUHOTO PbIHKA

Tag ‘ Mone Hanuune Tun OnucaxHve
<Mpynna Trailer> Y
5.3.2. YaaneHue 3aaBKU
Tag ‘ Mone Hanunuune Tun OnucaHve
<lpynna Header> Y Tun coobLyeHus "8".
11 ClOrdID N String20 Monb30BaTeNbCKUiA NAEHTUNKATOP 3asBKM.
583 CIlOrdLinkID N Int32 BHeLuHWiA Homep.
41 OrigClOrdID N String20 Monb3oBaTeNnbCKNiA MAEHTUUKATOP OTMEHSEMON/M3MEHSIEMOI 3asIBKY.
150 ExecType Y char =4(Canceled)
39 OrdStatus Y char =4(Canceled)
17 ExecID Y String64 FIX Gate chopmupyeT yHVKasbHbIA ID ANs Kak4oro WCXOAsALLero
Execution Report.
37 OrderID Y Int64 NpeHTudmkatop 3aaBku B cucteme SPECTRA. ECnv MIHCTPYMEHT SBNSA-
etcs (hblouepcoM, To nogcTasnsercs npedukc "DC:F:".
198 SecondaryOrderID N String64 [lononHuTenbHbIl ngeHTUdMKaTop 3asBkN. ECAvM MHCTPYMEHT aBnseTcs
hbtouepcom, To nogctasnsercs npedmke "F:".
336 TradingSessionID Int32 MaeHTudmkaTop TOproeoii ceccum.
1 Account N String7 Kopg, knveHTcKoro cyeta.
60 TransactTime N UTCTimestamp | Bpemsi n3meHeHusi coctosHus 3asaBku. ®opmar garel: YYYYMMDD-
HH:MM:SS.sssssssss.
55 Symbol Y String25 CVMBO/IbHbIN KO, MHCTPYMEHTA.
54 Side Y char HanpasneHue onepaumu.
44 Price C Pricel6.5 LleHa.
38 OrderQty Y* Int64 KonmyecTtBo efnHWL, MHCTPYMEHTA.
151 LeavesQty Y Int64 =0
14 CumQty Y Int64 CyMMapHoe KONMYeCTBO eiMHUL, GUPXEBOr0 MHCTPYMEHTA, KyMN/IEHHOro
WM NPOLAHHOTO NO 3asBKe.
6 AvgPx Y Pricel6.5 =0
526 SecondaryClOrdID N String20 KommeHTapwii.
<[pynna Parties> N Vcnonb3yetcs o OTYETOB MO afpPeCHO 3asiBKe.
40 OrdType Y char =Limit
20035 NccRequest Y Boolean Bcerga N.
278 MDEntryID C Int64 M peHTudmkaTop BC/bIBLUEN YacTy Mo 3asBke "Alic6epr”, Ha3HaYeHHbI
Toprosoii cuctemoii. CootBeTcTBYeT nosto MDEntrylD B aHOHVMHOM Mo-
TOKe 3asiBOK U CAEMOK. TpaHcnvpyeTcs A1 3asBoK Tuna "Aiicbepr".
<Mpynna Trailer> Y
5.3.3. NepemelleHne 3asaBKU
Tag ‘ Mone Hanuune Tun OnucaHue
<lpynna Header> Y Tun coobLyeHus "8".
11 ClOrdID N String20 Monb3oBaTenbCckuii naeHTUUKaTop 3asBKu.
583 CIOrdLinkID N Int32 BHeLIHWiA Homep.
41 OrigClOrdID N String20 Monb3oBaTeNnbCKUA MAEHTUUKATOP OTMEHSIEMO/M3MEHSIEMOI 3asiBKN.
150 ExecType Y char =5(Replaced)
39 OrdStatus Y char =0(New)
17 ExecID Y String64 FIX Gate copmupyeT yHVKasbHbIA ID Ans Kak4oro WCXOAsLLero
Execution Report.
37 OrderID Y Int64 MpeHTudmkarop 3ansku B cucteme SPECTRA. Ecnv UHCTPYMEHT ABNsA-
eTcs obtoyepcom, To nogctasnsercs npedmke "DC:F:".
198 SecondaryOrderID N String64 [JononHuTenbHbIli ngeHTUdMKaTop 3asBkN. ECAv MHCTpYMEHT saBnseTcs
hbloyepcomM, To noacTasnsetcs npeduke "F:".
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Cneuudnkauus npotokona FIX KasaxctaH-

16.05.2022

CKO1 (POHA0BOI BUPXKM AN CPOUHOTO PbIHKA

Tag Mone Hanuune Tun OnucaxHve

336 TradingSessionID N Int32 MaeHTudmkaTop TOproeoii ceccum.

1 Account N String7 Kopg, knveHTcKoro cyeta.

60 TransactTime N UTCTimestamp | Bpema M3MeHeHWsi cocTosHuA 3asaBku. dopmar garbl: YYYYMMDD-
HH:MM:SS.sssssssss.

55 Symbol Y String25 CVIMBO/IbHbIV KOA, UHCTPYMEHTA.

54 Side Y char HanpasneHue onepaumu.

44 Price C Pricel6.5 LleHa.

38 OrderQty Y* Int64 KonunuecTtBo eguHUL, MHCTPYMEHTA (4719 alicbepros - KONMYeCcTBO eAuHNL,
VNHCTPYMEHTA BO BCell aiicbepr-3asBke).

151 LeavesQty Y Int64 Pa3smep ocTaroLwencst K UICNOTHEHWIO YacTK 3asiBKU.

14 CumQty Y Int64 CymMmapHoe Ko/IM4ecTBO eAnHUL, BUPXEBOro NHCTPYMEHTA, KyMnIEHHOro
WAV NPOLAHHOrO MO 3asBKe.

6 AvgPx Y Pricel6.5 =0

526 SecondaryCIlOrdID N String20 KommeHTapwii.

<[pynna Parties> N Vcnonb3yertcs o5 OTYETOB MO afpPECHOI 3asiBKe.

40 OrdType Y char =Limit

20035 NccRequest Y Boolean Bcerga N.

278 MDEntryID C Int64 M peHTudmkaTop BCN/bIBLUEN YacTy Mo 3asBke "Alic6epr”, Ha3HaYeHHbI
Toprosoii cuctemoii. CootBeTcTByeT nosto MDEntrylD B aHOHVMHOM no-
TOKe 3asiBOK U CAEMOK. TpaHcnvpyeTcs A 3asBoK Tuna "Aiicbepr".

9945 OrigOrderID Y Int64 MaeHTudmkaTop yganeHHol 3asaBkn. Ecavm MHCTpyMeHT aBnsieTcst dobio-
yepcowm, To nogctaensetcs npegumkc "DC:F:".

<Mpynna Trailer> Y

5.3.4. Caenku no 06bIYHLIM UHCTPYMEHTaM

Tag ‘ Mone Hanunuune Tun OnucaHue

<lpynna Header> Y Tun coobLyeHuns "8".

11 ClOrdID N String20 Monb3oBaTenbCkuii naeHTUNKaTop 3asBKu.

583 CIOrdLinkID N Int32 BHeLHWiA Homep.

150 ExecType Y char =F(Trade)

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

17 ExecID Y String64 FIX Gate copmupyeT yHuKanbHbI ID ANsS KaXZoro ucxomsuiero
Execution Report.

37 OrderID Y Int64 MaeHTudmkarop 3ansku B cucteme SPECTRA. Ecnv UHCTPYMEHT ABs-
eTcsa hbtoyepcom, To noactasnsetcs npedmke "DC:F:".

198 SecondaryOrderID N String64 [ononHuTenbHbIli nageHTUGMKaTOp 3asBKN. ECM MHCTPYMEHT ABNsieTcs
hblovepcom, To nogcrasnsercs npedukc "F:".

336 TradingSessionID N Int32 W peHTrdmkaTop TOproBoii ceccuu.

1 Account N String7 Kopg, knneHTcKoro cyeta.

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

55 Symbol Y String25 CVMBO/IbHbIN KO, UHCTPYMEHTA.

54 Side Y char HanpaeneHue onepaumu.

44 Price C Pricel6.5 =0

38 OrderQty Y* Int64 KonnyecTtso egnHUL, MHCTPYMEHTA.

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

14 CumQty Y Int64 CyMMapHOe KONM4ecTBO eAnHWL, 6PXeBOro MHCTPYMEHTA, KyM/IEHHOro
WM NPOLAHHOTO MO 3asBKe.

32 LastQty C Int64 KonnuecTtso efuHNL, MHCTPYMEHTA B CAESIKE.

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

527 SecondaryExeclD N Int64 MaeHTudmkarop caenku.

31 LastPx C Pricel6.5 LleHa 3ak/1l0UEHHO caenku.
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Cneuudnkauus npotokona FIX KasaxctaH- 16.05.2022
CKOW ¢hoHA0BOV BUPXKM A/1A CPOUHOTO PbIHKA

Tag Mone Hanuune Tun OnucaxHve

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 KommeHTapwii.

20008 Flags N Int64 dnarn onepauuu.

20035 NccRequest Y Boolean Bcerga N.

278 MDEntryID C Int64 MaeHTudmkaTop BCnbIBLLUEN YacTu no 3asBke "Aicbepr”, Ha3HaYeHHbIN
Toprosoii cuctemoii. CooTBeTcTBYET Nosito MDENtrylD B aHOHVMHOM Mo-
TOKe 3as1BOK U CAENOK. TpaHCcMpyeTcs A5 3asBoK Tuna "Aiicbepr".

<[pynna Trailer> Y
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