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1. BBepeHue

JIOKYMEHT COIEPIKUT OIUCaHUEe COOOIICHUH, 0I0KOB 1 moJiei mpoTtokona FIX Bepcuun 4.4, ananTHpOBaHHOTO JUIsS UCTIOIB30BaHUS B TOPrOBOM
cucreme MockoBckoii bupxu (manee — MOEX).

Onucanne untepdeiica 6azupyercs Ha cnenudukanuu nporokoia FIX (Financial Information Exchange, http://www.fixprotocol.org) Bepcuu 4.4;
MPE/III0IaraeTCsl, YTO YUTATEIh YKE 3HAKOM C OCHOBAMH 3TOTO IIPOTOKOJIA.

CucreMoii HCIIONIB3YIOTCS TOIBKO T€ COOOIIEHMS (TPYMIIbl) U UX OJIs, KOTOPbIE ONMCAHbI B JAHHOM IyOJIMYHOM HHTepdetice. Credyem obpamumes
8HUMAHUe, Ymo 1o, npucymcmeayouwue 8 cmaHoapme FIX 4.4 (o6azamensHble u He 0b6A3amerbHbie), HO He nepeyucsneHsbl 8 OaHHOM MybauYHOM UHMepdelice,
cuumaromcs Heoba3amesnbHeIMU U U2HOpUpytomea 6upceli. 3HayeHuA nosel, npucymcmayouwue 8 crnucke 0omycmumslx 3HayeHuli 8 cmaHoapme FIX 4.4, Ho He

OMUCAHHbIE 8 3MOoM OOKYMeHMe, CHUMAOMCEA HEKOPPEKMHbLIMU - COOBLWEHUEe ¢ MAKUMU OaHHbIMU Bydem OmKAOHEHO.
Kaxxnoe coobiienue (rpymnmna) onuceiBaeTcs Tadnuieit. Kaxknas crpoka B Tabnuiie 370 - ojie cooOmeHus (Tpymnisl). J{ms Kax10To mosst yKa3aHsbl:

. Tag — uncio, KOTopoe HEMOCPEACTBEHHO UCTIONb3yeTcs npu popmupoanuu FIX coobmienus.
o ITone — nmpuBeeHO UM OIS, KOTOPOE He UcHoib3yeTcs pu popmupoBanuu FIX cooOrieHus; BBeACHO /Ui yJ00CTBa, B KAUeCTBE KPATKOTO
ormucanus. B nokymenTanuu FIX nmone MoxeT ObITh YKa3aHO Kak ¢ UCIONb30BaHueM Tag, Tak u ¢ ucnonbzoBanueM Field name.
o Hanwnuue — atpuOyT mosis, KOTOPBIN MOKA3BIBAET, JOKHO JIH 0JIe 0053aTeTbHO MPUCYTCTBOBATH B COOOIIICHHH.
o «O» - 0bs13aTenBHOE MOJIE;
«H» - HeobOs3aTenpHOE MoIe;
«Y» - 00s13aTeNIbHOE TPU ONPEETICHHOM YCIOBHH.
«O*» - obs3arenbHOE Tone 1t MOEX, HO HeoOs13aTenpHOE 10 cTaHaapTy nporokona FIX 4.4;
«H*» - nHeobs3arenbHOe Tosie 11t MOEX, HO 00s13aTenbHOE WITH YCIIOBHO 00s13aTeIbHOE 10 CTaHaapTy mpotokoia FIX 4.4,
«Y*y - ycnoBHo oOs3aTenbHOE 111 MOEX, HO HeoOs3aTeNnbHOE TI0 CTaHAapTy npoTokoina FIX 4.4,

0 O O O O



) Tun — v mous.

° JlonycTuMeble 3Ha4€HUS — JOTIOJIHUTEbHBIE OTPAHUYECHUS HA THUII I1OJIA.
° [Ipumeuanue — geTanbHOE ONMCAHKUE TOJISL.
Ipumeuyanue:

IHogisi, 3HAYeHNs1 MOJIed B COOOIIEHMSIX, TPYNIIaX, KOTOPbIe BblJeJeHbl KYPCUBOM, ABJAKTCA HecTaHaapTHbiMU s FIX nmporokosna

Bepcuu 4.4 u BBeieHbI (100aBensbl) 1s agantanuu FIX 4.4 nporokosa k morpedonocrasm MOEX.

Cepsuc MFIX Transactional cocrout u3 Tpex pa3ne/ibHbIX CEPBUCOB:

toprosoro MFIX Trade, npeaHa3HadeHHOro /1 BBOa M OTMEHbBI 3asIBOK U [TOJIYYEHHSI OTYETOB 00 UX MCIIOJHEHUH B OCHOBHBIX PEKUMAX
TOPrOB;

unpopmanmronnoro MFIX Trade Capture, npenHazHa4eHHOTO I OJyYeHUs HHPOPMAIIUK O CCIIKAX, BKIIIOYas IIEPErOBOPHBIC CICIKH,
caenkd PEITO, oTyeTsl Ha UCIIOJHEHUE U KOMIIEHCAIIMOHHBIE B3HOCHI

unpopmannonHoro MFIX Drop Copy, npennazHadyeHHOTO Ui TOJIYyY€HUS OTYETOB 00 00padoTKe 3as8BOK U CAETKAX OCHOBHBIX PEKUMOB
TOPIOB.

Cepaucel MFIX Trade, MFIX Trade Capture u MFIX Drop Copy o6cnykuBaroTcsi pa3HbIME CepBepamMH (TapaMeTphbl MOIKITIOYCHHS OTIHYA0TCS
azipecaMu ¥ HOMEpPaMH OPTOB) M PA3JIMYAIOTCS TI0 YPOBHSM JIOCTYITHOCTH WH(GOPMAIIMHU O ACWCTBUSIX MOJIH30BATEICH.

Cepsuc MFIX Trade oTmpaBiseT MONb30BATENO TOJBKO COOOIIEHHS O COOBITHSX, CBA3AHHBIX C 3asABKAMH, MMOCTaBICHHBIMU STHM
IMOJIb30BaTEIIEM.

Cepsucet MFIX Trade Capture u MFIX Drop Copy nipeocTaBIisitoT MoJIb30BaTel 0 HHOOPMAIIHIO B COOTBETCTBUH C MTOJITHOMOYHSMH 3TOT'O
noJib3oBarens B Toprosoii cucreme. Hampumep, 1mojib30BaTeib ¢ MpaBaMu YIIPABIISIONMIETO (PUPMBI, TIOTYIUT COOOIICHHS O CICTKAX WITH
3asiBKax Bceil (pUpMBI.

1.1. Wctopusa nsmeHeHuUn
Issue Date Description
1.0 May 25, 2010 MNepBas Bepcmna 4OKYMEHTA
2.0 December 12, 2012 [JobaBneHa nogaeprkka cAeNOK NeperoBOPHbIX pexxMmos Topros B cepsuce Trade Capture




33 March 25, 2013 Job6asneHa nogaeprkka pexkmmos PEMNO ¢ UK n T+2. fobaBneHbl NOACHEHUA.

3.3.1 October 10, 2013 MonpaBKK M yTOYHEHMA B lOKyMeHTe. [lobaBeHbl 4oNoHUTEIbHbIE NoAA B cooblieHmnax Execution
Report 1 Trade Capture report.
BakHo: gob6aBneHa noamep:kka coobuieHnsa Order Cancel/Replace ana nsmeHeHnsa napameTpos
3aABKM.

3.3.2 October 23, 2013 3anpelLeHo UCNosab30BaTb cumBon ‘# Kak nepsbli cumBon B cTpoke noasa ClOrdID (11) gna
coobuieHnit Tunos Order Cancel Request (35=F) n Order Cancel Replace Request (35=G).
Mpw Hannumm cumeona ‘#' B Hauyane cTpoku nona 11 NnpuKasbl Ha CHATUE N USMEHEHWE 3aABKK byayT
OTBEpPraTbCA C OTNPABKOM OTBETHOIO coobLLeHns Tuna Reject (35=3).
Bbl MoXKeTe MCNonb30BaTb 3TOT CMMBOA B JIODObIX APYrMX MO3ULMAX STON CTPOKM, KPOMe Camoit
nepBoM.

3.3.3 November 1, 2013 [JobaBnieHbl yTOYHEHUA K OMMCAHMIO OTK/IMKA cucTembl Ha npukasbl Order Cancel Request u Order
Cancel Replace request.
[Job6asneHbl KommeHTapum B pasgenbl Order Cancel Request, Order Cancel Replace request,
Execution report, Cancel Reject.

334 January 24, 2014 O6HoBneHo onucaHue Order Cancel Replace Request u onucaHbl pasnnuma B 06paboTke aToro

NPWKa3a Ha d)OH,EI,OBOM M Ba/IKOTHOM PbIHKaXx.
M3meHeHO onucaHue 06p360TKM PbIHOYHbIX 3aABOK B ayKLUMOHE 3aKpbITUA

B Trade Capture report gobasneHo HoBoe none CalculatedCcylastQty (1056), 3HaueHMe KOTOpPOro
MOKa3blBaeT KOIMYECTBO LieHHbIX Bymar B caesike, B eAMHULAX MHCTPYMEHTA. [1nA BaAOTHOrO pbIHKA
— 06beM cAeIKN B BANKOTE MHCTPYMEHTA.




3.3.5

March 12, 2014

B coobuweHunn Execution Report gobasneHo none MDEntrylD (278), B KOTOpom YyKa3blBaeTcs
ny6anYHbIA naeHTUdUKaTop 3aaskM MDEntrylD (278) B noTOKax 06€3/1MYEeHHbIX aKTUBHbIX 3asiBOK
(Order List Refresh / Snapshot) cepsuca FAST udp multicast marketdata. JaHHoe nosne nossonser
NAEHTUPULMPOBATL COOCTBEHHbDIE 3a8BKM B KaHa/1ax nepesayn pbiHOYHOM MHGOPMaL UK.

B coobuweHus Order Cancel Reject, Order Mass Cancel Report, Execution Report (rejected)
nobasneHbl nons TransactTime (60) u OrigTime (9412), yKasbiBalollmMe BpeMa Hauyana obpaboTku
A4POM TOPTroBOW CUCTEMbI 3aMNPOCa, KOTOPbIW NPUBEN K OTNPaBKE 3TUX COOBLIEHMIA.

B coobuieHne Order Cancel Reject sobasneHo 3HaveHue nons CxIRejReason (102) = ‘0’: too late to
cancel, ykasbiBalollee Ha TO, YTO 3asABKa yKe He aKTMBHa. [lobaBneHo none Order Status (39),
YKa3blBalOLLLEE Ha CTATyC 3aBKM HA MOMEHT NO/lyYEHUS OTBEPrHYTOro 3anpoca Ha ee CHATHE.

3.3.6

April 1, 2014

UcnpasneHo owmnboyHoe TpeboBaHMe 0653aTeNbHO yKasbiBaTb none OrigClOrdID (41) B 3anpocax
Order Cancel Request 1 Order Cancel Replace Request.

B Execution Report u Trade Capture Report gobasneHo none ParentlD (9580), yKasbiBatollee Ha
HoMmep BUTPUHHOM caenkn PEMO wuanm BantoTHoM SWAP caenkm ana conpsyKeHHbIX C HeW cnoT-
CAEeNoK.

YTOYHeHbl popMaTbl COOOLLEHMI MPU CHATMM OCTaTKa YaCTMUYHO MCMOJIHEHHOM 3asABKU NPWU OTKase B
ncnonHeHun npukasa Order Cancel Replace

O6paboTka Order Cancel Replace Ha BantoTHOM U GOHAOBOM PbIHKAxX 6yAeT NPousBoAMTbLCA NO
0AMHAKOBbIM Npasuaam, ¢ ucnosbzosaHmem nons CancelOrigOnReject (9619)=Y / N

3.3.7

May 13,2014

B MFIX Transactional BaftoTHOro pbiHKa BHECEHbI CAeAYOWNE N3MEHEHUA:

- [HobasneHa pyHKUMOHanbHOCTb Cancel On Disconnect. B coobuieHmne Logon (A) nobasneHo
none CancelOnDisconnect (COD)(6867). B none ExecRestatementReason (378) coobuieHus
Execution Report (35=8) nobasneHo 3HayeHue ‘100’= (cHaTa no COD), npu 3tom Order
Status (39) =4.




September 12, 2014

MN3meHeHa nornka nonydeHus B Execution Report (8) Taros 11 1 41 npu cHATUK/U3MEHEHUM
3aABKKU: 06a Tera Noay4mT TONbKO NAEHTUPUKATOP NOCTABMBLLMI 3aABKY, NPU YCAOBUU, YTO
caM e ee cHAN/M3MeHnn. B npoTMBHOM ciyyae B Execution Report (8) npuaet Tonbko 11-i
Ter pasHbIi 11-my Tary n3 coobLieHMA 0 NOCTaHOBKE 3aABKM Ha CHATUE/U3MeHeHMe,

MpY CHATUK 33ABKKM, NO KOTOPOM 6onee He OXKMAAETCA OTYETOB MO CAe/IKaM, CoobLeHun
ExecType (150) =6 B Execution Report (8) He byaerT.

4.0

March 25, 2015

®yHKumMA Cancel On Disconnect (COD) BkAtoYeHa A/1A 3apErMcTPUPOBaHHbIX NONb30BaTeNEeN
Ha BaJ/IlOTHOM PbIHKE TO/NbKO B pexume BKJ1. Hanuume Tera 6867 B coobuieHmm Logon (A)
He BAMAET Ha pexxum ceparca COD BK/BbIKA.

M3 coobuieHmsa Execution Report (8) / Trade for MFIX Trade service c aHBapa 2015 r.
yaanawTca caeayolme nons: Commission (12), CommType (13), NoMiscFees (136),
MiscFeeAmt (137) n MiscFeeType (139). 3Tv nona AOCTYyNHbI B COOTBETCTBUM C NpaBamu
nosnb3osatens cepsucos MFIX Trade Capture u MFIX Drop Copy.

[JobaBneHo HoBoe 3HauyeHue Tera TradingSessionSubID (625)= 'S' ana o6o3HauyeHun

nepuvoaa aykuMoHa oTKpbITMA. 3HadyeHue TradingSessionSublID (625) = ‘OPEN’ o6HoBeHO U
o603HayvaeT nepmog, oTKpPbITUA

MpaBuna ana 3aaBoK «[MOMHOCTbIO MAM OTKAOHUTLY (FOK) n «CHATb ocTtaTok» (I0OC)
NMAEHTUYHbI A5 BaNOTHOTO M GOHAOBOIO PbIHKOB.

HepocTynHbl pbIHOYHbIE 33a8BKM MO CBOM MHCTPYMEHTY (Ba/IlOTHbIN PbIHOK).
McnpasneHbl OWNMBKK B ONMCaHWUM ANA TUMNOB AaHHbIX A1 HEKOTOPbIX NOAek

[o6aBnieHbl NOACHEHUA U PEKOMeH ALK

4.0

September 23, 2015

B coobuieHune Logon (A) nobasneHo none LanguagelD (6936) c 4OCTYNHbIMM 3HAYEHUAMMU:
"R" - pycckui, "E" — aHrNIUACKNIA.




4.1

March 24, 2016

CoobuleHue Order Status Request (35=H) 6onee He noaaepKmuBaeTca n byaeT OTKIOHEHO

Onucanne dopmarta nona 60 gna coobuweHus Trade Capture Report MsmeHeHo, 4TOObI
YKa3aTb, YTO TOYHOCTb BPEMEHW B HEM PaBHA LLe/IbiM CEKYHAAM.

Ona caenkn PEMO c LUK B cepsuce MFIX Trade oTnpaBnstoTca BCe OTYETbl MO BUTPUHHOM
caenke U AByX ee COCTaBHbIM YacTAM (UCNpaBieHne OWnBKM)

Job6aBneHbl NOACHEHNA N PpeKOMeHAaLuMmn

4.5

May 23, 2017

Hosan Bepcua cepsucos MFIX Trade, MFIX Drop Copy, MFIX Trade Capture goctynHa ans
ny6anyHoro tectupoBaHua. OxKupgaemas gaTa Hayana NPOMbILWJIEHHOW 3KCNayaTaumm —
asryct 2017 .

dopmart nons SendingTime field (52) n nona OrigSendingTime (122) nsmeHeH Ha
YYYYMMDD-HH:MM:SS.ssss5s. CEKLMA MUKPOCEKYHA, SSSSSS BCErga CoAepXKnT 6 CMMBOIOB.

[obasneHo HoBoe none LastLiquiditylnd (851) B coobuieHuns Tuna Execution Report 1 Trade
Capture Report. 3T1oT dnar noKasbiBaeT, 3aK/AlOYeHa /M caenka no naccmsHoi (adding
liquidity) mnmM no arpeccuBHon (taking liquidity) 3asBke. MpuMeHMMO TOnbKO AnA
CO0bLLEeHNI O caenKax.

[OobasneHo HoBoe none CxIQty (84) B coobuweHuns Tnna Execution Report co craTycom
3aaBok Canceled nam Pending Cancel, n k coobuweHnuto Order Cancel Reject ana cnyyas
aBTOMATUYECKOrO CHATUA OCTATKA YaCTUYHO MCMNOJIHEHHOM 3asAiBKM MPU OTKa3e ee U3MEHUTb
n BKAtoyeHHom ¢nare CancelOrigOnReject. 3To nosie No3BoaseT y3HaTb 06beM CHUMaeMoW
3aABKM A0 NONyYeHMA COOBLLEHNIA O cAeNKaX.

Job6asneHo Hoeoe none FIX.StipulationValue (6636) B coobweHuna tmna Trade Capture
Report, yka3sbiBatolLee Ha caesKy, B pe3ynbTaTe KOTOpOW Bblia NONOAHEHA BUAMMAA YacTb
3aABKM CO CKPbITbIM KOJIMYECTBOM.

Job6asneHo HoBoe 3HauyeHue “FOR” nona SecurityType (167) B coobuieHmax Tuna Capture
Report 419 BantOTHbIX NOCTaBOYHbIX GpblOYEPCOB.

Cumson ‘# He ponyckaeTca B KadecTse nepsoro cumeona nons ClOrdID gns Bcex BXogALwmMx
coobLeHnN.




CumBson <Space> (npoben) He AonyckaeTca B KayecTse nepsoro cumaona noas ClordID ans
BCEX BXOAALLUX COODLLEHWNINA.

BpemeHa goctaBKM BXxoaawmx coobuweHuit ot FIX gateway go aapa TKC (B oaHy CTOPOHY)
oAuHaKoBbl Ana coobuweHuit Tunos D,F,G.

August 30, 2018

Job6asneHo none SettlCurrAmt(119) o6bem caenkm no HOMUHANY, BbIPasKEHHbIN B BatOTe
HOMWHaNa (To/bko AN GOHAO0BOrO PbIHKA).

4.5.5.

December 14, 2018

Hosas Bepcus cepsucos MFIX Trade, MFIX Drop Copy, MFIX Trade Capture 6yaet
[OCTynHa gns nybanyHoro TectuposaHua 10 AHBapa 2019 r. Oxunagaemas gata Havana
NPOMbILW/IEHHOM 3KcnAyaTauum — 4 mapTta 2019 r.

Il 34ayeHne nonsa HeartBtint (108) coobuwerns Logon (35=A) OBA3BAHO HaxoauTbCA B

npeaenax ot 1 o 60 (cekyHa). Mpu 3HayeHMmM nons HeartBtInt BHe 3TOro AManasoHa KAMeHT
nony4uT coobuieHune Tuna Logout (35=5) c TEKCTOBLIM OMMCAHUEM OLLINOKM.

! Bxoasawme FIX coobuieHun, B KoTopbix nose ClOrdID okaHYMBaeTca cumBoaom npobena,

OTK/IOHSAOTCA C OTNpPaBKOM coobuieHns Reject (35=3)

B none OrigTime (9412) Bcerma nepepaeTca 6 3Havyawmx umdp. [aHHoe none Bcerga
TpaHcanpyeTca B coobuieHumn Execution Report (35=8)
Mpu cHATMM 3aABKM No buprkeBomy HoMepy (37) uepes FIX ceccuio, oT/IMUaloLLYOCA OT CeCCUM, B
KOTOpOI 6blna NocTaBneHa 3anaBKa, B oTBeTe Execution Report ctaHOBATCA He0bA3aTENbHbIMU U
MOTYT OTCYTCTBOBATb C/leAyloLMe NOs:
o bBbnok noneit “Instrument”
Side (54)
Account (1)
LeavesQty (151)
CumQty (14)
AvgPx (6)

O O O O O




e [lpM CHATMM YaCTUYHO MCMOJIHEHHOM 3aaBKK coobuleHne Execution Report / Pending Cancel
(150=6) He BbyaeT oTnpasnaTbea nepes Execution Report / Canceled (150=4) 8 cnyyae, ecnu
K MOMEHTY CHATMA 3asABKW BCE COODOLEHMA O CAeNKax MO 3TOW 3anaBKe Yyxke Oblan
OTNpaBfeHbI.

e B coobuweHusa Execution Report, Order Mass Cancel Report unm Order Cancel Reject ann
OTBETOB Ha Bxoasuwme coobuweHuns Tuna 35=D, G, F, g aobaBneHo HeobA3aTeibHOE NoJie
RequestTime (5979), KoTopoe coAeP*KUT 3HAYEHWE BPEMEHM MONYYEHUSA BXOAALLETO
CcoobWEeHNA MO JIoKaNbHbIM 4Yacam cepBepa FIX gateway B ¢opmate YYYYMMDD-
HH:MM:SS.ssssss.

1.2. BaxHasa pekoMeHOauus paspaboTynKam:

B oTnenpHBIX ciydasx B COOOIIEHUS cepBepa MOTYT 0e3 JOCTaATOYHOTO BPEMEHHU Ha YBEJIOMJICHHE J00aBISATHCS HE00A3aTeIbHBIC TIOJIS, HE SIBIISIOLIHECS
HEOOXOUMBIMH JIJIs1 OOJIBIIIMHCTBA KIHEHTOB. HacTOATEIbHO PEKOMEHIYETCSI IPOCKTHUPOBATh KJIMEHTCKUE MPHIIOKEHHSI TaK, YTOOBI OHU 0e3 cOoeB
MOTJIA UTHOPUPOBATH IOJISi COOOIICHUH cepBepa, CMBICT KOTOPBIX MPHIIOKESHHIO HEU3BECTEH.

Kak mpumep, moxHo npuBecTu jgobasienue B Execution Report co cmenxoit mons StipulationValue (6636), yka3ssiBaroliero Ha NMpU3HAK CHCIKH,
MPUBOIAIIEH K MOMOJTHEHHIO BUIMMOTO KOJIMYECTBA COOCTBEHHOM alicOepr-3asBku. CM. Taxske mons CoverlD, CurrencyCode, InstitutionID, ClientAcclD,
TradelssueDate, OrigOrderID, no6asienubie B Bepcun 3.3.1.

2. M'pynnbl nonen

2.1. 3aronoBoOK

CrannapTHBIH 3aroJ0BOK, KOTOPBIN JI0JKHO COAEPIKATh KX 10€ COOOIICHNUE.
[Tons rpynmnsl «3aroioBok» onucaHsl B Tadbauie 1.
Tabnuna 1
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=
=
=
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I[onycran,le SHAYCHUA

IIpumeyanue

BeginString

BodyLength

String (7)

Length

'FIX.4.4'

OnpenenseT Ha4aao HOBOTO COOOIICHHS U BEPCHIO MPOTOKOIIA.

Bcerna cogeprxut HezammppoBaHHbIE JaHHBIE, JOJDKHO OBITH IIEPBHIM IIOJIEM B
COOOIIEHUH.

JnHa coobuienust. PaccunThIBaeTcst B COOTBETCTBHU CO CTAHAAPTOM.

Bcerna copepxut HezammppoBaHHbIE aHHbIE, TOJDKHO OBITH BTOPBIM IOJIEM B
COO0OIIEHHH.

35

49

56

34

43

97

MsgType

SenderCompID

TargetCompID

MsgSegNum

PossDupFlag

PossResend

String (10)

String (12)

String

SeqNum

Boolean

Boolean

Y' (Bo3moxHOE
JTyOJIUIPOBaHNUE)

‘N’ (ITepoHavanmbpHAS
nepeaaya)

‘Y’ (Bo3moxHas mMOBTOpHas
TIepechlIKa)

‘N’ (ITepBonauanbHas
nepenaya)

Omnpenensiet TAII cooOmeHus. Beerna conepxuT He3amnppoBaHHbIE JaHHEIE,
JIOJDKHO OBITH TPETHUM ITOJIEM B COOOIIEHHH.

Wnertudukatop GUpMBI — OTIPABUTEIS COOOIICHHS.

Bcerna comepxut HezandpoBaHHbIC TaHHbIE.

Ecnu coobienue otnpasisercs B MOEX, 310 mosie JOIDKHO colepKaTh
uaenrudukarop nonn3osareis (USERID), npucBoenHoe 6pokepy Ha MOEX.
Wnentudukatop GUPMBI — MOTyYaTeIs] COOOIIEHHS.

Bcerna comepxut Hezamn@poBaHHbIE JaHHbIE.

Ecnu coobmenne otnpasisercst ¢ MOEX, sTo mosne nomkHO conepkarb
naeHtudukarop nons3oarerns (USERID), npucBoenHoe 6pokepy Ha MOEX.
[MopsinkoBEIi HOMEp COOOIIEHHMSI.

MookeT OBITh BCTPOEH B OJIOK 3aI()POBAHHBIX JaHHBIX.

Wnentndukarop, NOKa3pIBAIOIINI BO3MOXXHYIO IIOBTOPHYIO IEPECHUIKY
COOOIIEHNS TI0]] TEM K€ MOPSAKOBEIM HOMEPOM.

O0s13aTeIbHOE PU MOBTOPHOM NEPECHIIKE COOOIIECHHH.

WHnukarop, NoKaspIBaIOIIKiL, YTO COOOILEHHE MOXKET CO/IepkKaTh HHPOPMAIIHIO,
KOTOpasi ObUIa OTIPABJIEHA O] PYTHM HOPSAKOBBIM HOMEPOM.

52

SendingTime

UTCTimestamp

Bpewms nepenaun cooOmieHus (BeipakeHO Bo BpeMmeHHo# 30ae UTC). dopmat moist
YYYYMMDD-HH:MM:SS.ssssss. CEKLMA MUKPOCEKYHA, SSSSSS BCeraa
COAEPKUT 6 CUMBONOB.




ﬂOHyCTI/IM])Ie SHAYCHUA [IpnMeanne

)
=
=
=
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<

=

122 OrigSendingTime H UTCTimestamp Hacrostiiee/opurnHanbHOE BpeMs Mepeaadn COOOIICHHUS IPH TIEPECHLTKE
cooOIIeHnH B OTBET Ha 3ampoc o nepechiike (cooduienue Resend Request (2)),
BeipaxkeHo B UTC ¢opmate. @opmar nosnst YYYYMMDD-HH:MM:SS.ssssss.
CeKuMA MUKPOCEKYHA, SSSSSS BCerga coaepumTt 6 CUMBOJIOB.
O06s3aTenbHOE, €CIIH COOOIIEHNE MIEPEChUTACTCS B OTBET HA 3aIPOC O MEPECHUIKE
(coobmenne Resend Request (2)).

2.2. Tpewnnep

CrangapTHas KOHIIOBKa/Tpensep, KOTOPBIN JOKHO COAepkKaTh KaX10e COOOIICHHE.
[Tonst rpynmel «Tpeiisiep» onmucaHbl B Ta0IHIIE 2.
Tabmuma 2

JdonycTumble 3HAYEHUS I[Ipumeuyanue

D
=
=)
=
=
<
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10 CheckSum O String(3) KoHTpospHas cymma coobrenus (3 Oaiita). Beerna cogepxut HezamudpoBaHHbIS
IAHHBIC, JOJDKHO OBITH IIOCICIHUM IOJIEM B COOOIICHHH.

2.3. Tpynna Instrument

I'pynma «Instrumenty onpenensier GUHAHCOBBIA HHCTPYMEHT, KOTOPBIA TOPTyeTCs Ha OUpxKe.
[Tons rpynmsl «Instrumenty onucans! B Tabnuie 3.
Tabmuna 3

HOHyCTl/IMLle 3HAYCHUSA l'[pumeqalme

@
=
=
=
=
]

==




55 Symbol O String (12) Kon/a66peBuarypa mnenHoit Gymard. B ero kadecTBe HCIOJB3YETCS BHYTPCHHHI
uneHTduKaTop puHancosoro nacrpymenra va MOEX (SECCODE).

460 | Product H int ‘4" (Bamrora) WnentrduraTop, MoKa3sBaOMMA K KAKOMY MPOAYKTY OTHOCHTCS IICHHas Oymara
(TOJIBKO /TS BAJIFOTHOTO PBIHKA).
461 CFICode H String 'MRCXXX' Tun ¢puraHCOBOTO MHCTpYMEHTa 1o cTanaapty ISO 10962 (Tonbko it BAIIOTHOTO
PBIHKA).
167 | SecurityType v String 'FXSPOT' (BantotHslii cnior); Tun ¢puHAHCOBOTO MHCTPYMEHTA.
'FXSWAP' (Bamorssii ceont); | [ns 3asBok B pexxume PEIIO ¢ IIK HeoOXxoauMo ykazaHHe 3TOTO IOJIST Kak
'FXFWD' (Bamotusiit = 167=REPO, B IpoTHBHOM ciIydae 3asBKa OyIEeT OTKIIOHEHA.
dopsapx);
'FXBKT (BuBanoTHas
KOpP3WHA).

'REPO' (PEIIO c¢ 1K)

2.4. Tpynna Yield Data

I'pynma «Yield Data» onpenensier 10X0MHOCTh (PMHAHCOBOTO HHCTPYMEHTA.
[Tons rpynmst «Yield Datay onucansl B Tabnuiie 4.
Tabnuna 4

JdonycTumble 3HAYEHHUS I[Ipumeuyanue

)
=
=
=
=
<

=

236  Yield ‘ H ‘ Percentage ‘ 3HaueHue JOXOAHOCTH IS CAEIKHU (TONBKO st (POHIOBOTO PHIHKA).

2.5. Tpynna Parties

['pynmna «Parties» onpeensier CTOPOHbI 3asBKU WIH CACIKH, HHPOPMAIUS 0 KOTOPBIX MMEPEacTCsi B COOOLICHHH.
Jlnst xkaxaoW M3 CTOPOH CHENKH/3asBKH 00s3aTEeNIbHO JOJDKHBI OBITH ompeseneHsl cienyronue momst: PartylD (448), PartylDSource (447),
PartyRole (452).
e  UYto0bI ompenenuTh Moib3oBatelns (Opokepa, Tpeiaepa), HyKHO 3a71aTh:
PartyID (448) = <upentudukarop noias3zoBatess:>, PartyIDSource (447) = ‘D’, PartyRole (452) = ‘12’;
e Yto0sI onpenenuts GUpMy, HY)KHO 3a/1aTh:
PartyID (448) = <unentudukarop ¢pupmer>, PartylDSource (447) = ‘D’, PartyRole (452) = ‘1,



e Ur0OBI ONIpeenuTh KINEHTa, HY)KHO 3a1aTh:
PartylD (448) = <kox kinuenra>, PartylDSource (447) = ‘D’, PartyRole (452) = “3’;
e Yro0sbI onpenenuts GUPMy-KOHTpareHTa, Hy’KHO 331aTh!
PartylD (448) = <unentudukarop pupmbel-koHTparenta>, PartylDSource (447) = ‘D’, PartyRole (452) = “17°.

[Monst rpynms «Partiesy» onucansl B Taduiie 5.

Tabmuma 5
D
=
= JonmycTumble 3HAYEHUS IIpumeuyanue
]
=
453 | NoPartylD O* | NumlInGroup KommuectBo snemenroB B PartylDs rpymme, WHBIMH CiIOBaMH — KOJHYECTBO
CTOPOH.
448  =>PartylD v String (12) Unentudukarop wim kox cTopoHsl. OOs3aTeNbHBIA, €CIH ONMpPeNeNieH KIacc/THIT

WA UCTOYHHK HAcHTHUHKATOpoB ctopoH (PartylDSource(447)). O6s3aTensHOe,
€CITM KOJIMuecTBO dyieMeHToB B PartylDs rpynmne> 0.

CTOpOHOI1 ClIeNIKN/3asIBKM MOYKET BBICTYIIATh: MOJIb30BaTelb (Opokep), Opokepckas
¢upma, knueHt Opokepa.

447 | => PartylDSource v char ‘D’ (Yacrubrif/crienuanpupiii | Kiace/TUI WM HMCTOYHHK HAEHTH(OUKATOPOB CTOPOH. OOs3aTeNbHBIN, €CiH
KOJIT) ompezenen uaeHtudukarop cropousl (PartylD (448)) wim ecnu KOJIMYIECTBO
anemenToB B PartylDs rpymnme> 0.

Jis KaXkaoW ONpeleNeHHOH CTOPOHBI, MOJIE JOJDKHO COJAEp’KaThb KOHCTAHTHOE
3HaveHue ‘D’ (YacTHbl/crienuaabHBINA KOT).

452 | =>PartyRole y int ‘1’ (dupMa-HCIIOTHUTEIB) Ponp mmm THO CTOPOHBI, KOA KOTOpOil ompexencH B moie PartylD (448).
‘3> (MpenTndukaTtop KIKEeHTa) O0s13aTenbHOE, €Cli KOJIN4ecTBo neMenToB B PartylDs rpymnme> 0.
12’ (Tpeiiep-UCIIOIHUTED) ‘1’ (PupMa-uCTIONHUTENH) — UCHOIB3YETCS 1T (UPMEL,
‘17’ (dupma-KOHTpATeHT) ‘3> (Upentndukarop KIMEHTa) — HCIOJb3yeTCs /s yKa3aHHs B 3asBKe KoJa
KJIMEHTA,;

‘12’ (Tpe#iaep-NCHIOTHNATEIB) — UCIIONB3YETCS IS TTOJIE30BATENI;
‘17’ (PupmMa-KOHTPAreHT) — HCHOJNB3yeTCs A yKazaHWs (QUPMBI-TApTHEpa,
BBICTYyMAIOIIEH BTOPON CTOPOHOM B CAETIKE.




2.6. Tpynna Commission Data

I'pynma «Commission Data» omnpenenser cyMMapHbIii 00beM KOMUCCHU TI0 CAEJIKE, HH(pOpMAIIHs 0 KOTOPO# MepeaaeTcs B COOOIICHUH.
[Moxnst rpynmsl «Commission Datay onucansl B Taduuiie 6.

Tabnuna 6
= JonycTuMblie 3HAYEHUSI Ipumeyanne
=
12 Commission Amt (16,2) Pa3mep komMuccHH, BEIpaXKEHHBIN B pyOIIIX (1711 GOHTOBOTO U BAIOTHOI'O PHIHKOB).
Mosie OCTYIHO B COOTBETCTBUH C IpaBaMH MoJib3oBaTens cepsucoB MFIX Trade
Capture u MFIX Drop Copy.
ITose HenocTymHo M cepeuca MFIX Trade ¢ ssaBaps 2015
13 CommType H String '3'  (abcomroTHas ~ BeaMYWMHA =~ THI KOMHCCHH.
KOMHCCHHU (cymmapnast = [Tojie JOCTYITHO B COOTBETCTBHH C TIpaBaMH Mmojb3oBatens cepsucos MFIX Trade
BeqimunHa,  BblpakeHHas B Capture mw MFIX Drop Copy
BaJIIOTE PACUeTOB)); Ione nenocrynuo s cepsuca MFIX Trade c suBaps 2015

‘100  (BenMYMHA  KOMHCCHH,
B3MMaeMOH 32  HUCIIOJIHEHHE

CIIEITKH CPOYHBIM OTUETOM).

2.7. Tpynna Order Qty Data

I'pymma «Order Qty Data» onpernensier KOIUYecTBO JIOTOB 3asBKH WIIH CICJIKH, HHGOPMAIHS 0 KOTOPBIX MepeaaeTcss B COOOIICHUH.
[Mosnst rpymosr «Order Qty Data» omucans! B Tabmwuie 7.

Ta0muma 7

JomycTumbie 3HAYECHHSA IIpumeuanune

)
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=

38 OrderQty O*  Qty(10) ‘ O06beM 3aABKH WIH CIEIKH, BRIPAKECHHBIH B JIOTAX.



152 CashOrderQty Oo* | Qty OO0beM 3asBKM B €IUHUIIAX NEHEXHBIX cpencTs. [Ipumeuanwue: ecnu [IpaBmiamu
TOProOB HE MPEIyCMOTPEHO 00paTHOE, AOIyCKAaeTCs 3al0JIHEHHE TOJIBKO OJTHOTO U3
nosteit CashOrderQty (152) wm OrderQty (38).

2.8. Tpynna TrdRegTimestamps

I'pynma «TrdRegTimestamps» onpexaensieT BpeMsi peructpaiuu 3asBku B Topropoit Cucreme, mHGOpMaIUs 0 KOTOPOH MepeiacTcsi B COOOIICHUH.
[Tons rpymnsr «TrdRegTimestamps» omucausl B Tabmuie 8.

Tabnuua 8
E
E; JomycTumbie 3HaYeHUS [Ipumeyanne
=
768 NoTrdRegTimestam H NumlInGroup Konmuectso snemenTos B TrdRegTimestamps rpymire.
ps
=> | TrdRegTimestamp v UTCTimestamp Perynupytomas/ToproBasi OTMETKa BpeMeHH. Hampumep, BpeMs perHCTpaliiu
769 3asiBKH B TOProBoit cucreme. OOs3aTeNbHOE, €CIIM KOJMYECTBO JJIEMCHTOB B
NoTrdRegTimestamps rpymme >0.
=> | TrdRegTimestampT @V Int '2' (Time In) Tun ormerku Bpemend, onpexencaHoid B TrdRegTimestamp(769) moie.
770 | ype O6s3aTenbHOE, eciti KomdecTBo emenToB B NoTrdRegTimestamps rpyrme >0.

2.9. Tpynna Financing Details

I'pymma «Financing Details» onpenensier Bpemst peructpaiiiu 3asBku B Toprosoii Cructeme, HHGOPMAIUS 0 KOTOPO# MepeaaeTcsi B COOOIIEHHUH.
[Mons rpynmel «Financing Detailsy onucanst B Tabmuie 9.

Tabmuna 9

HOHyCTPIMLle 3HAYCHUSA le/lMe‘laHl/le
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=
=
=
=
<
|




916  StartDate H LocalMktDate Hara pacueroB 1no nepBoii wactu caenku PEIIO, ¢ mepexomom KOHTPOJIS Haj
obecreueHreM OT MPOJIaBIIa K MOKYIIATEIO (TONBKO Uisi GOHIOBOTO PHIHKA).

917 | EndDate H LocalMktDate Iara pacueroB mo Bropoii wactu caenku PEIIO, ¢ mepexomoMm KOHTpPOJsS Ha
obecreueHreM OT MOKyMmaTess K IpoaaBily (TOJbKO st (JOHIOBOTO PHIHKA).
919  DeliveryType H int ‘3’ (Hold In Custody) Tunm pacuera, mnpu KOTOpoM obecreuyeHne (HUHAHCOBOTO HWHCTPYMEHTA

omokupyercs Ha BpeMs cruenku PEIIO (Tonbko 1t GOHIOBOTO PHIHKA).

2.10. Underlying Instrument

'pynna «Underlying Instrumenty npeaocraBiisier 10MOIHUTEIbHYIO HHPOPMALIUIO 0 (GUHAHCOBOM UHCTPYMEHTE.
[Tons rpymosr «Underlying Instrumenty onucansr B Tabmiuie 10.

Tabnuma 10
2]
=
= JonycTumble 3HAYEHUS I[Ipumeuyanue
]
=
311  UnderlyingSymbol H String HomonuautensHas wuHOOpMaImsi O (HHAHCOBOM HHCTPYMEHTE (TOJBKO ISt
(hOHIOBOTO PHIHKA).
<Underlying Stipulations> | H (TosbKO 71t (POHAOBOTO PHIHKA).

2.11. Underlying Stipulations

I'pynma «Underlying Instrument» mpegocTaBisieT TOMOMHUTENbHYIO HH)OPMAIIHIO O TUCKOHTAX.
[Tons rpymmer «Underlying Stipulationsy omucanst B Tabmure 11.

Taomuma 11

HOHyCTPIMLle 3HAYCHUSA le/lMe‘laHl/le
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887  NoUnderlyingStips = H NumiInGroup KonmuectBo amementoB B rpymme «Underlying Stipulations» (Toimpko st
(hOHIOBOTO PHIHKA).

888  UnderlyingStipType | V String Tun auckonTa. O6s3atensrHo, eciiu NoUnderlyingStips (887) >0. (tombko s
(hOHIOBOTO PHIHKA)
889  UnderlyingStipValu = H String 3HayeHHEe TUCKOHTA. (TOJIBKO st POHIOBOTO PHIHKA)

e

3. CoobLeHnss ceCCMOHHOro YpoBHS

COO6I.H€HI/IH CCCCUOHHOI'O YPOBHSA HCHOJIB3YIOTCA I YCTAHOBJICHUSA FIX CeCCUuMr, €€ IMOAACPIKKH, KOHTPOJIA COCTOAHUA COCAMHCHUA U
BO3MOXHOCTb BOCCTAHOBJICHUA CECCUU B CIIydac cOoeB.

3.1. Logon (A)

Coo0l1ienre, MTHULUUPYIOIIEE WM MOJITBEPXkKAAOLIEe YCTaHOBKU cecCHM. J[OJDKHO OBITh HEpPBBIM COOOIIEHHWEM B KaXKAOM IOAKIIOYECHUU.
[Mepenaercs B 00e cropownsl. [lonst coobmenus Logon (A) onucansl B tabiune 12. [lpu atoM, eciau coobmienne LOgon Oyaer HEKOPPEKTHBIM, WU
JIOTHH/TIaposib OYAYT HEBEPHBIMH, CEpBEp HE MPUILIET HUKAKOTO OTBETa M coeluMHeHHe Oyzaer pasopsaHo. OTBeTHOe coobiieHue Logon B ciyuae
YCHELIHOM aBTOpU3alM1, KaK IIPAaBUIIO, IPUXOIUT HE MEHEE UeM Uepe3 5 CEeKyH[. DTO claeAyeT YUUThIBATh IPH HACTPOWKE BPEMEHH OKHUJJAHUSI OTBETHOTO
Logon’a Ha cTopoHE KJIMEHTA.

IIpumeuanue: He IOMTyCKaeTCs UCIOIb30BaHIE OHOTO 1 Toro sxe SenderComplD Gosnee oHOTO pasa, HE3aBHCUMO OT THIIA CEPBHCA.

[Ipenocrasnenue cepsrica COD npeaycMOTpeHO B IBYX peXHUMa: aBTOMAaTHYECKOE CHITHE 3asBOK IMPH OTKIFOUYEHUH I TTOTEPE COSAMHEHUS C
TC, unu ynpasnsemas aktuauus COD npu ycranoBke FIX ceccun. B HacTosmiee Bpems Ha ypoBHe ToproBoii cucteMsl Mo iiepKUBaETCs TOJIBKO
BapHaHT MPUHYAUTENBHON aKTUBAIK 3ToH ycinyrn. Tabmmmna 12

2]
=
-
= JlonycTUMBbIe 3HAYEHHUST IMpumeuanue
<
=
<I'pymma «Header»> (0] ‘ Tun coobmenus = 'A'
98 EncryptMethod O int '0' (Her) Meron mudposanus. Beeraa cofep:kur He3amppoBaHHBIE JaHHBIE,
Baxno: HTudposanue ve nogaepxusaercs Ha MOEX
108 HeartBtlInt O int WHTepBan oXxumaHUs TOProBBIX cooOmmieHui mimm cooOmenuit HeartBeat. Mpu
3HayeHun nona HeartBtint BHe gnanasoHa 1 ... 60 (CEKyHA) KAMEHT nonyuut
coobueHune TMna Logout (35=5) c TeKCTOBbIM ONMUCAHUEM OLLUUGKM.




e Haanune

ﬂOHyCTI/IMbIe SHAYCHUSA

IIpumeuyanue

141 ResetSegNumFlag Boolean "Y' (da) WHaukaTop, yKa3bIBAalONUIMHA IOJDKHBI M 00€ CTOPOHBI COPOCHTH CUCTUHKH
'N' (Her) COOOIIEeHNH.
554 Password O  String ITapone monp3oBatenst. (MakcumanbHaa gavHa — 10 cumBonoB)
* Ha MOEX none asnsaetcAa 06583aTe/IbHbIM K 3aM0OIHEHUIO
925 NewPassword H | String 1 Hoeslli napons 0aa SenderComplD(49). (MakcumansHas dauHa — 10 cumeosnos)
Ecau ucnone3osanoce 3mo nosde, mo nocaedyroujue ceccuu  OOMHCHbI
Ucnonb308ameo yKA3aHHbIl 8 0aHHOM Mose nNaposs 6 rnose 554
1409 SessionStatus H | int ‘0’ (Ceccus akmueHa); Cmamyc 3anpoca Ha cmeHy napoad. MWcnonsyemca 6 coobuweHusx,
ceeHepupos8aHHbIX cucmemoli 8 omeem Ha Logon(A) 8 Komopom yKasaH
‘3’ (Hoewll naposns He NewPassword(925)
ydosnemeopsiem 3ameuaHue: ecau Ho8bIl Naposab He NpuHAM cucmemoli (cepsep sepHyn 1409=3),
yEcmaHoeneHHbIM npasunam mo 8 nocnedyowux ceccuax 8 coobuwjeHuu Logon e none 554 cnedyem
besonacrocmu) ucrnoab308ame npedsbldywuli ycrnewHo ycmaHosaeHHsIl naposs.
6867  CancelOnDisconnect H | String ‘A’ Cepsuc Cancel on Disconnect (COD) asmomamu4vecku cHuMaem 3aA6KU
(CoD) nonvzosameseli Mpu OOCMUMEHUU BPeMEeHHO20 [opo2a HeakmueHocmu,

OMKAYEeHUU uau nomepe coeduHeHus ¢ Topeosoli cucmemoli, FIX cepsepom,
nomepeli e2o pabomocrnocobHocmu.
COD moxem 6b6imb ycmaHosseH npuHyoumenoHo 8 pexcume BK/1 unu BbIK/1 Ha
OCHOBAHUU PACMOPAMCEHUA (HUPMbI-y4OCMHUKA Mop20o8 uau no 8bibopy Ha
amane asmopusayuu.
Ecnu cepsuc COD npuHydumenosHO ycmaHosseH 6 pexcume BK/1 unu BbIK/1:
e [lone 6867 He saudem Ha cepsuc COD. Omeem Ha Logon(A)
bydoem cooepxcams 6 Text (58) coobujeHue 06 owubKe,
C8A3AHHOU C OMKa30M U3mMeHUMb cocmosHue cepauca COD.
Ecau cepsuc COD ycmaHasenusaemca no evibopy (He noddepiycusaemcs 6
HacmosAuwee epemsa):
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e  Ecnu none (6867=A) npucymcmsyem 8 coobujeHuu Logon(A),
mo cepsuc COD ssnaemca akmusupos8aHHbiM 00 cAedyouwe2o
Logon (A)

e  Ecnu none (6867=A) omcymcmayem & nepedaHHom Logon (A),
mo cepsuc COD He akmugupyemca

6936 LanguagelD H | String ‘R’ (Pycckuli A3biK) A3bik coobuweHuli TC.
B cay4ae ucnons308aHusA 3moeo nosas, omeem Ha Logon (A) 6ydem codeprameo
E’ (Ananudickudi A3biK) 8 Text (58) 00HO U3 cnedyrowux coobweHud:
"(262) A3biK ycriewHO u3meHeH"

"(261) A3bik HeAocmyneH"

"(260) HesepHoili KOO A3bIKa"

<I'pymma «Trailer»> 0]

3.2. Logout ()

CooOriieHue, HHUIMUPYIOIEE WK TIOATBEPKIAIOIIEe 3aBEPIICHUE CECCUH.
[Tonst coobmenus Logout (5) onmcanst B Tabmiumie 13.
Tabnuna 13

E ITone

JomycTuMblie 3HAYCHUS IIpumeyanue

Hanunuue

<I'pynma «Header»> Tun coobmenust = 'S’
58 | Text

<I'pymnma «Trailer»>

String IIpruuHa 3aBeplIEHUS CECCUN.

© o




3.3. Heartbeat (0)

Cooomienue Heartbeat (0) ucnonb3yercs st KOHTPOJISE COCTOSIHUSL COSTUHEHUS.

Ecnu Heartbeat (0) coobmenne noceutaercs B otBet Ha Test Request (1) coobmienue, To B iepBom - noisie TestReqID (112) nomkHO coaepxaTh
unentudukarop Test Request (1) cooOrieHws, Ha KOTOPOE OHO SIBIISICTCS OTBETOM. DTO HCIIOIB3YETCS IS TOTO, YTOOBI ONPEeTUTh sBisieTcs in Heartbeat
(0) coobmienne orBetoM Ha Test Request (1) coobmieHwue.

[Tosst coobrmenust Heartbeat (0) onrcanst B Tabmwuie 14.

Tabmuna 14
2]
5 JlomycTHMBIE
& = v IIpumeyanue
= = 3HAYeHUs
=
<I'pynma «Header»> (0] Tun coobmenus = '0'
112 TestReqlD H String Wnentudurarop Test Request (1) coobmienust, Ha kotopoe Heartbeat (0) sBisiercst orBeTOM.
<Ipymma «Trailer»> (0]

3.4. Test Request (1)

Test Request (1) coobuienue BbI3bIBacT/MHUIIMUPYeT/3anpammBaeT Heartbeat (0) coobuienue ¢ nmpoTHBOMNONOKHON cTOopoHbl. CoolrieHune Test
Request (1) mpoBepsieT MOpsAAKOBbIE HOMEpa WJIM MPOBEpsET cocTosiHue coenuHenus. Ha Test Request (1) cooOrieHue mpOTHUBOIOIOKHAS CTOPOHA
otBeuaer Heartbeat (0) coobmiennem, B kotopom TestReqID (112) — unentudukarop (1) coodmienus. ITomst coodmenust Test Request (1) omucans B
Tadaune 15.

Tabmuma 15

(=2}
|f_r5 Ioae JomycTuMble 3HAYCHHUS IIpumeyanue

Twun cooOmenus = '1'

<I'pynma «Header»>
112  TestReqlD
<I'pymnma «Trailer»>

String Unentudukarop Test Request (1) coobuienus.

© oo Hanunuue




3.5. Resend Request (2)

Cooo6mienue Resend Request (2) ucronb3yeTcs AJisi MHUIUKMPOBAHKS TIOBTOPHOM MEPECHUIKH COOOIIEeHHH. DTa QYHKIIUS UCIIOJIb3YETCS B CIyYasX,
eciii 00HaApY)KEHO PacXOKIACHUE B MOPSAIKOBBIX HOMEpaxX COOOIICHHH WK Kak (PyHKIHS mpoiiecca nHunuanu3anuu. [losst coobmenus Resend Request
(2) onncansl B Tabnuie 16.

Tabmuma 16

(=2
S JonmycTumble 3HAYEHHUS IIpumeuyanue

)
=
=
=
=
<
=

<I'pynma «Header»>

(0]
7 BeginSegNo o SegNum Howmep nepBoro coo0iieHus, KOTOPOE HYKHO IIOBTOPHO Mepeciarh.
16 EndSegNo (0]

‘ Tun cooOmenus = '2'

SegNum Howmep nocneHero coodmenust, KOTopoe Hy>KHO IIOBTOPHO II€PECIIATh.
Ecnu Hy>KHO 3aIpOCHTB MOBTOPHYO MEPECHUIKY OAHOTO COOOIIECHHUS, TOr/Ia
BeginSegNo (7) = EndSegqNo (16). Eciti Hy»HO 3alpOCHTB BCE IIOCICAYIOLINE
COOOIIeHHsT, HAYMHASI C OTpeIeeHHoro Homepa, Toraa EndSegNo (16) = '0'
(moxaspiBaeT OECKOHETHOCTH).

<I'pymma «Trailer»> 0]

3.6. Sequence Reset (4)

Cooo6menne Sequence Reset (4) umeer ciieAyroHe PeKUMBI:
e Pexum 3amonHeHus mpodenoB (ucmonb3yercs nojie MsgSeqNum);
e Pexum cOpacbiBanus cueTduKoB (1osie MsgSeqNum urHopupyercs).
Pexum 3amonuenus mpodesos (Gap Fill mode) ncnons3yercst kak oTBeT Ha coobiienne Resend Request (2) B ciyuae, eciv OHO HIIH HECKOJIBKO
COOOIICHUH JTIOJIKHBI OBITh TIPOIYIIEHBI TOTOMY, YTO:
e Ha npoTshkeHHUr HOPMAIBHOTO MPOIlecca MOBTOPHOW MOCBUIKKA OTIPABJIAIONIAS CTOPOHA MOXKET BBIOPATh «HE OTIPABIATH COOOIICHHS
(HampuMep, eciu 3asBKa HE aKTyalbHa);
e Ha npoTsbkeHHMH HOPMAJIBHOTO TPOIECCa MOBTOPHON MOCBIIKK MPOIYCKAIOTCS HOMEpa aJMUHUCTPATHBHBIX COOOIIEHHI (Hampumep,
Heartbeat (0), Test Request (1)).
GapFillFlag (123) field = "Y" — cBumeTEIbCTBYET O TOM, YTO UCIIOIB3YETCS PEIKUM 3aTOTHEHHUS POOEIIOB.
Pexum cOpaceiBanust cuetyrikoB (Reset mode) onucan B paszaene COpoc NOPSIKOBBIX HOMEPOB COOOIICHUH.



http://btobits.com/fixopaedia/fixdic44/message_Resend_Request_2.html
http://btobits.com/fixopaedia/fixdic44/message_Sequence_Reset_4.html
http://btobits.com/fixopaedia/fixdic44/message_Resend_Request_2.html
http://btobits.com/fixopaedia/fixdic44/message_Heartbeat_0.html
http://btobits.com/fixopaedia/fixdic44/message_Test_Request_1.html
http://btobits.com/fixopaedia/fixdic44/tag_123_GapFillFlag.html

ITonst Sequence Reset (4) coobienus onucansl B Taduie 17.

Tabmnuua 17

(=2
f_ﬁ Tun JonycTumbie 3HaYeHUS IIpumeuyanne

Hannuue

<I'pymma «Header»> ’T Tun coobmenus = '4'

123 | GapFillFlag H Boolean Y (Pexxum 3amosiHeHus =~ VmeHTH(HUKATOp, KOTOPHIH MOKa3bIBACT JAOJDKHO JiK coodmienne Sequence Reset
npoGenoB (ucmoib3yercss mojie  (4) 3aMeHsTh/3aMelNaTh aJMHHUCTPATHBHBIE WIH COOOILIEHHs OWU3HEC YPOBHS,
MsgSeqNum)) KOTOpBIE HE OYIyT MOBTOPHO MEPECHLIATHCS.
‘N'  (Pexum  cOpacwiBaHUs
cuetunkoB (mone MsgSegqNum
UTHOPHPYETCS))

36 NewSegNo ‘ o ‘ SegNum HoBbl1ii TOpsAKOBBIN HOMED.

<I'pymma «Trailer»> 0]

3.7. Reject (3)

HepeﬂaeTCﬂ B 000UX HaIrpaBJICHUAX. Vka3nIBacT Ha HEBCPHO MEPCAAHHOC NI HEAOITYCTUMOC COO6HIeHI/Ie CCCCHUOHHOI'O YPOBHA, MPpHUIICAIICE OT
HpOTPIBOHOJIO)I(HOﬁ CTOPOHBI.

[Tepemaga 3TOT0 COOOIIECHUSI CUTHATTU3UPYET O CEPhE3HON ommMoOKe B coOmoaeHnH crieiupukanuu. Hanpumep, o He3anmoIHEHHOM 00s13aTeIIbHOM
nojie coobenwus. [Tons coobmenus Reject (3) onucansr B Tabmuie 18.

Tabnuma 18

HOHyCTPIMLle 3JHAYCHUSA l'[pvmeqaﬂne

)
=
=
=
=]
<

=

<I'pymma «Header»> ‘ O ‘ Turm coobmienus = '3'

45 RefSeqNum (0] SeqNum MsgSeqNum (34) oTkIoHsIEMOTO
COOOIICHHS.

371 | RefTaglD ‘ H int ‘ Ter HEKOPPEKTHOTO TIOJIS.

372 | RefMsgType H String(10) MsgType (35) OTKJIOHSIEMOTO
coo0IIeHHSI.
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373 | SessionRejectReason H int '0' (HekoppeKTHBIi Ter) IprumHa OTKIOHEHHS.
'1' (TIpomyiieHo 0653aTENBHOE TOJIE)

'2' (Ter He onpeeNeH sl COOOIIEHHS TAKOTO THIIA)

'3' (HeonpeeneHHBbIH TET)

'4' (3HaueHHe AJIsI TOTO Tera He YKa3aHo)

'5' (Vka3aHO HEKOPPEKTHOE 3HAUCHHUE JUTS 3TOTO Tera (3HaYCHHE BBIXOIUT 32
IOIyCTUMBIE MIPEIIEITBI))

'6' (HekoppeKTHBIH (hOpMAT HAHHBIX IJIsI 3HAYCHHS)

‘7" (Ipo6aembl paciudpoBKH)

'8' (IIpo6aembl oAIHCH)

'9' (IIpo6aemsr ¢ ComplD)

'10" (ITpo61eMBI ¢ MPaBUIILHOCTHIO/TOUHOCTRIO SendingTime)

'11' (HexOoppeKTHBIM THIT COOOIIIEHHS)

'12' (ITpo6aemsr tipu Banmumaiu XML)

'13' (Ter BcTpeyaeTcs GOJIBINE, YEM OJMH pas)

'14' (Tern ompeieneHbl He B COOTBETCTBYIOIIEM MOPSIIKE)

'15' (ITostst rpyYIIITBI OIPE/IEIIEHBI HE B COOTBETCTBYIOIIEM MOPSIIKE)

'16' (HempaBHIIbHO pacCYMTaHO KOJIMYECTBO 3aeMeHToB B rpyime (NuminGroup))
'17' (3naueHus mosst, y KoToporo Tum He "'data”, comepKuT pazaenuTen)

99" ([pyroe)

58 Text H String CTpoKa C TeKCTOM,
OOBACHSIONIMM MPUYHHY OTKA3a.

<I'pymma «Trailer»> O




4. CepBuc MFIX Trade

4.1. CueHapuu ycTaHOBNEHUsA U cbpoca ceccum

4.1.1 YcTaHOBKa coeauHeHus

Jlnst yecranoBku FIX coenunenus ¢ cepsepom MFIX Trade FIX-kimueHT nommkeH oTnpaButh coodmienne Logon (A), B KOTOPOM yKa3aHbl JIOTHH U
napoib (SenderComplD u Password) k Toprosoit Cucreme. Eciu coobmenue Logon (A) koppekTHoe U ToproBas CrucreMa aBTOpH30BaJIa MOJIb30BATEIIS,
cepeep MFIX Transactional ornpasnser FIX knuenty otBetHoe Logon (A) coobieHne, KoTopoe moarBepkaaeT ycranoBky FIX coemmnenus. Kax
MIPaBUJIO, STOT MpOIlecC 3aHUMaeT A0 5 cexkyH . [locie atoro akuenTop u uauImaTop FIX coennHeHus: CHHXpOHU3UPYIOT CBOM COOOIIEHHS TTOCPEACTBOM
poBepKHU MopsAaKkoBbix HoMepoB (MsgSegNum (34)) mepexn TeM, Kak OTIPaBUTH KaKoe-HUOYAb COOOIICHHE.

Ecmu coobmenne Logon (A) He kxoppektHoe wiam eciu ToproBas CucTema HE aBTOpW30Bajia IMoyib3oBatTens, Torma cepsep MFIX
Transactional3akpsiBaeT coeiuHeHNE, HE OTIIPABIISISI HUKAKMX OTBETHBIX COOOIICHH.

Ilpumeuanue:

Kaotcowtit noswtii mopzoeuwtit oenv FIX knuenm oonxncen omnpagname cooouienue Logon (A) ¢ nopsaokoevim nomepom 1. Kasxcowlit paz npu
nosmopnom nooknouenuu K cepeepy MFIX Transactional ¢ meuenue ons FIX kauenm donscen omnpasnams cooouenue Logon (A) ¢ nopsaoxossim
HOMepoMm, Komopulil 0o1buie na 1, uem y nocneonezo cooduenus 6 UCxXooauem ioze.

Ecnu FIX kauenm nowném cepeepy cooomenue Logon (A) ¢ ¢prazom ResetSeqgNumFlag="Y’, mo on ne noryuum omuemer Execution Report
(8), omnocawuecs k coobimuam, npouzouiedutum 00 yCMAaHOB1EHUA CECCUL.

4.1.2 MexaHu3M nepeoTnpaBKu COOOLEHNIN

B niporiecce maMIIMAaNM3aumn win mocie Toro, kak FIX coemnHenne ObUT0 HEOXKUIaHHO Pa30PBAHO, MOKET BOSHUKHYTH CUTYAIIHs, KOTIa OJHA U3
cropoH (mmu cepsep MFIX Transactional wim FIX kiment) momygaer cooOrieHue, y KOTOPOTo MOpsSAKOBBI HOMEp 0oJbIie, 4eM oxunaetcs. OxKuIaeMbIM
MOPSIZIKOBEIM HOMEPOM BXOJISIIETO COOOMIEHHsS CYATACTCS TaKOW, KOTOPBIA Ooublie Ha 1, 4eM y MocJeTHero COOOIEeH s BO BXOAAIIEM jore. B aTom
ciry4ae CTOpPOHA, OJTYYHMBIIIask TAaKOe COOOIIeHHUE T0JDKHA MHUITMMPOBATh MEXaHU3M TIePEOTIIPaBKH, OTHpaBUB coodmeHne Resend Request (2), B koTopom
JOJDKeH OBITh yKa3aH JWara3oH IMOPSAAKOBBIX HOMEPOB MpOMyIIeHHBIX coobmienuit (BeginSeqNo, EndSeqNo). Hampumep, mopsiikoBbiii HOMEp
nocieanero nmoxydyenHoro FIX kmueHToM cooOIieHust 1o MoTepy CBSI3M POBHO 5, a mocie BOcCTaHOBIeHNUs cBs3M, cepBep MFIX Transactional mpucnan
coo0mIeHue ¢ MopsAaAKoBbIM HOMepoM 10. I1o 3HauuT, uro FIX kmueHT nponmyctmi/morepsii ¢ 6 o 9 coodmenus. s momydenns 3tux coobmenuit FIX
KIHEHT aoipkeH chopmupoBats Resend Request (2) coobmienre ¢ BeginSeqNo (7) = 6 u EndSeqNo (16) = 9.



Ecnu oana U3 CTOpOH moiiyunsia cooOIIeHHE C YCTaHOBJICHHBIM WM He3anoidHeHHbIM ¢iiarom PossDupFlag, y koToporo mopsakoBblii HOMep
MEHBILIE, YeM OXKHIAeTCs, TO 3TO CBUJAETEIBLCTBYET O CEPbe3HOH omuoOke. B 3TOM ciydae peKOMEHIYeTCsl 3aKpBITh CECCHIO M 00paTHUThCS K
aJIMUHHUCTPATOPY.

4.1.3 MpoBepka cocTtoaHunA FIX coeanHeHuns

CoobOmenne Heartbeat (0) mcronmp3yercst uisi MOHUTOpHHTa cTaryca FIX coenmuHeHHs W OmpeAeicHUs MPOOEIIOB B MOPSIKOBBIX HOMEpax
COOOIIIEHUH, HAIIPUMEDP, B CIIy4ae MOTEPU BXOASIINX CO00meHui. B mepro HeakTuBHOCTH, T.€. eciiv B FIX ceccnn He ObLTO OTITPABIICHO HUKAKUX JTAHHBIX
Ha MPOTSHKEHUH omnpeaeneHHoro unrepBana Bpemenu (HeartBtlnt (108), 3amannoro B cekynpaax), To FIX mpunoxkenue dbopmupyer u oTmpaBiseT
HPOTUBOIIONIOXKHOK cTOpoHE coobOmenue Tuma Heartbeat (0), uToObl mpoBepuTh cTaryc coeaMHeHHs. [IpOMEKYTOK BpeMEHH, 4Yepe3 KOTOPBIA
nepuoanyecku Gopmupyercs Heartbeat (0) coobrenue, onpenensercs FIX knuerrom B Logon (A) coobrenuu (rmose HeartBtint (108)). [Tpu stom MFIX
Transactional momxen ckonupoBaTh 3Hadenue HeartBtInt (108) momns ¢ Logon (A) cooOrieHust u BepHYTh ero B otBeTHOM Logon (A) coobuieHun. D10
3HAYUT, YTO HHHUIIUATOP M aKIETITOP CECCUU JIOJDKHBI HCIIOIBb30BaTh OJJHO 1 TO ke 3Hadenue HeartBtint (108).

Ecnu ununmatopy Heartbeat (0) cooOiieHust He IPUXOTUT B OTBET HHU OJHO COOOIIEHUE HA MPOTKEHUH OIPEICICHHOI0 MPOMEKYTKA BPEMEHH
(HeartBtInt (108), 3amanHoro0 B cekyHaax + "HEKOTOpOE MpUeMIIeMOe BpeMs Tiepenadn'), Toraa OH A0/bkeH copmupoBath Test Request (1) coobuienue.
Ecnu u Ha Test Request (1) cooOmienne He MOTy4YeH OTBET B TeueHHUe ompeneneHnoro nepuoaa spemenu (HeartBtint (108), 3agannoro B cekyHmax +
"HEKOTOpOE MpHeMIIEMOe BpeMs Tiepeaun'’), Torja CUUTAeTC s, YTO COCTUHEHHUE MOTEPSHO M HY)KHO TIPEIINPUHUMATH BOCCTAHOBIISIIOIINE MEPHI.

414 CO6poc nopsaaKkoBbIX HOMEPOB COOOLEHUN

Kaxnpiii nens nepen Havaom toprosoro nas MOEX aBroMmaTudecku cOpachiBaeT MOPSAKOBBIC HOMEPA COOOMEHUI. ITO 3HAYHT, YTO KaxIbIH
HOBBIN JIEHb MOPSIIKOBbIE HOMEPA COOOIIEHUI HAaYMHAIOTCS ¢ 1.

B teuenue Toprosoro nust FIX kimeHT MOXXeT 3anpocuTh cOpoc MOpsSAKOBEIX HOMEpoB coobmenuit (MsgSeqNum (34)) ¢ momoripo cooOmmeHus
Logon (A) c ycranosnenusiM diarom ResetSeqNumFlag (ResetSeqNumFlag = Y). Pekomenayercs niepen cOpoCOM MOPSIKOBBIX HOMEPOB OTIIPABUTH
coobmenue Test Request (1) u noxxnatecs orBeTHOro Heartbeat (0) coobmieHus. TO BBITTOIHIETCS HHAIIMATOPOM JIJISl TOTO, YTOOBI YOSTUTHCS B TOM, UTO
OH TOJTY4YHJI BCE OTIPABJICHHBIC €My COOOIIEHHUSI, T.€. HU OJTHO COoOOIIeHUs He mpomyiieHo. [Tocne monydenus orsetHoro Heartbeat (0) coobmenus FIX
KJIHEHT oTmpasisier coobmenne Logon (A) B oty ke ceccuio ¢ MsgSeqNum (34) = 1 u ResetSeqNumFlag (141) = 'Y'. MFIX Transactional momken
OTBETUTh TakuM ke coobmenuem Logon (A) ¢ MsgSeqNum (34) = 1 u ResetSeqNumFlag (141) = "Y'. Tlocne 3TOro cOpoc MOPSAKOBBIX HOMEPOB
CUUTAETCS YCIEUTHO 3aBEPILCHHBIM M KaXK/10€ TOCIIEAYIoIIee COOOIIEHHE OT JIF000i U3 CTOPOH OyIeT UMETh MOPSAKOBBIA HOMED 2.

Ha nporspkenun Toprosoro mus, B ciydae, ecniu MFIX Transactional He MoxeT KOPPEKTHO MOBTOPHO OTIPABUTH MPOMYIICHHBIC KIUECHTOM
coobmenus B orBeT Ha Resend Request (2) coobmienne, Hanpumep, B cilydae, €CIH MPOHU30MIeT cO0i U HEKOTOPbIe MOTEPSHHbBIE COOOIICHHS HENb3s



BoccTaHOBUTH, Toraa MFIX Transactional mpeanaraeT yBeqIu4nuTh MOPSIKOBBIA HOMEP COOOIIEHHUH (C BOZMOKHOM MOTEPE JTaHHBIX) M MPOJIOJDKHTD C
Hero, T.e. hopmupyet coodmienue Sequence Reset (4) ¢ GapFillFlag (123) = N (Sequence Reset) u NewSegNo (36) = <HOBBI# MOpsAAKOBBII HOMEP>.

Ilpumeuanue:
Echu knuenm unuuyuupoean 3anpoc copoca nopaokKoevlx HOMEPO8 6 medeHue mop2o6020 OHA, MO éce Hakonjenuvle cepeepom MFIX

Transactional u ewe ne 0ocmasnennvie coodouenus ne 6yoym 00cmaesieHvl KiueHmy.

4.1.5 3aBepuieHue FIX ceccun

KoppekTtHbiM 3aBepiiiennemM/3akpbitieM FIX ceccun cumraercs oomen Logout (5) coobOmieHnsaMEI MeX 1y HHUIIHATOPOM U akientopom. Jpyrue
CTIOCOOBI 3aKPBITHS/00PhIBA CECCUU JOJDKHBI PACCMATPUBATHCSA KaK HEKOPPEKTHBIE U TaKHe, KOTOPhIE IPUBOIAT K OIIHOKE.

Pexomennyercs nepen otnpaskoit Logout (5) coobuienus yoOeauThesi B TOM, YTO HU OJHO COOOIIEHUE HE TIOTEPSIHO U HE MpomyIneHo. [y aToro
WHUIMATOP 3aKPBITUS ceccur oThpanisieT coodmenue Test Request (1) u sxaet orBeTHOro Heartbeat (0) coobmienust.

[Tepen Tem, Kak pa3opBaTh COCIUHEHHUE, MHUIMATOP 3aBEPIICHHUs CECCHH JOJDKCH MOA0KAaTh moarBepkaatoniee Logout (5) coobimenue ot
aKIenTopa. JTo JaeT BO3MOXKHOCTh aKIENTOPY yOEAUTHCS B OTCYTCTBUH TOTEPU COOOIICHWN WIIM BBIMIOJHUTH 3aIpOC MEPEOTIPABKU MPOITYIIEHHBIX
cooO1IeHnH, ecitu 3TO Heo0xoauMo. Ceccrst TaKKe MOXKET ObITh 3aBEpIIEHA, €CJIN Yepe3 COOTBETCTBYIOLIMA MEPHO] BpeMEHH aKLENTOP HE MPHUCIIall OTBET
Ha Logout (5) coobmienwue.

IToce ornpasku Logout (5) cooOrieHus, WHUIMATOP 3aBEPIICHHs CECCHH HE IOJ/DKEH IMOChLIaTh HHKAKOrO COOOIICHHS TOKa aKIeNTOop
3aBEpIICHUS CECCUU HE MOMPOCHII 3TO CIeNaTh mocpeacTBoM coobienus Resend Request (2).

4.1.6 MNepeycTaHoBKa ceccum nocne co6on

HmeroT MecTo clieyrome MeXaHu3Mbl IepeyCTaHOBKH CECCUU:
1. Ecnu npu pa3pbiBe CBSI3M HE MPOU30ILIO MIOTEPH JIOTOB HA CTOPOHE KIMEHTA, TO JUIST BOCCTAHOBIICHUS CECCUU U TIOYYEHHUST COOOIICHUH,
HaKOIUICHHBIX Ha CEpPBEpe, PEKOMEH/IYETCs CIIEAYIONIasi TIOCIeI0BATEILHOCTD ACHCTBHA:
a. Ornpasute Logon (A) cooGrienue ¢ mopsakoBeiM HoMepoMm (MsgSeqNum (34)), kotopsiit 6osbliie Ha 1, 4eM y MOCIEIHETOo
COOOIIEHHUS B UCXOJIAIIIEM JIOTE,;
b. Ecmu B orBer monyueno Logon (A) coobmienue ¢ nopsakoBbiM Homepom (MsgSeqNum (34)) Gosblie, 4eM OXHIAETCs, TOT/Ia
oTnpaBuTh Ha cepBep Resend Request (2) cooOrienue C ykazaHueM Iuana3oHa MOPsSAKOBBIX HOMEPOB IMOTEPSIHHBIX COOOIICHHI.
c. CepBep OTIPABHT KIMEHTY BCE COOOIIEHUS M3 YKAa3aHHOTO JAUANa30Ha OPSIIKOBBIX HOMEPOB U TIPOJIOJIKHT HOPMAITBHYIO paboTy.



2. Tlpu BO3BHUKHOBEHHHU CEPhE3HOM OIIUOKHU, MPUBOASAIICH K YACTUYHOM MM MOJHOM MOTEpEe KIMEHTOM JIOTOB, PEKOMEHIYESTCSl HCIIOIb30BATh
OJIMH U3 CIICIYIOIIIX CIOCOO0B BOCCTAHOBIICHUS CECCHH:
a. 1 cnoco0:
I.  Ortmpasutsk Logon (A) cooOrienue, B kotopoM MsgSeqNum (34) = 1 u ResetSeqNumFlag (141) ="'Y";
ii.  Tlocie ycTaHOBJIEHHUS CECCHU 3AIIPOCHUTH CTATYC BCEX MHTEPECYIOIIUX 3as1BOK coobmienrem Order Status Request (H);
b. 2 cnoco6:
i.  Ormpasuts Logon (A) coobienue, B kotopom MsgSegqNum (34) = 1;
ii.  Ecnum B otBet monydeno Logout (5) coobmienue ¢ Text (58) = “MsgSeqNum too low, expecting X but received Y, Torma
ormpasuth Logon (A) coobrienne, B koropom MsgSegNum (34) = X,
lii.  OtmpaButh Ha cepBep coobmienne Resend Request C ykasaHumem jauama3oHa MOPSIKOBBIX HOMEPOB MOTEPSHHBIX
COOOILLIEHUN.
iv.  CepBep OTIPABUT KIIMEHTY BCE COOOIICHMS M3 YKa3aHHOTO THANa30Ha MOPAAKOBBIX HOMEPOB U IMPOIOJDKHT HOPMAIBHYIO
paborty.

e-yrasarHem ax-Homepos-CHOrdiD+m OrderiD-Hckiatoueno ¢ 24 mapra 2016 r.
4. Tlpu mHepoctynmHOCTH ocHOBHOTO cepBepa MFIX Transactional HysxHo:
1. TloaxmrounTbes K pesepBHOMY cepBepy MFIX Transactional;
2. TlpoaomkuTh paboTy ¢ pe3epBHBIM CEPBEPOM B COOTBETCTBHU C M. | HACTOSAMIETO pa3zeda.

Ilpumeuanue:

e MFIX Trade cepsepol 06veounensl 6 3epkanbhbie napvl, KOMOPovle CUHXPOHUSUPYIOM MENCOY COOOU NOPAOKOBbLE HOMEPA COOOWEeHUIL,
nOIMOMy npu nepeKnUeHul Me)Hcoy Cepeepamu napvl HylHCHO nPooodcams nopaokoevie nomepa (MsgSeqNum) cooduienuii.

o [Ilapul cepsepos u napamempol noOKII0UeHUn yKazanvl Ha Web caiime Mockoeckoii oupscu. 3a oononnumenvholi ungopmayuer
Heobx00umo oopawgamscs no aopecy help@moex.com.

o [lpu nedocmynnocmu 00H020 U3 cepeepoé NApvl HACMOAMEIbHO PEKOMEHOYEMCA 60CCHIAHABIUBAMb CECCUI0 HA €20 3ePKAIbHYI0
Konuto. Imo obecneyugaem HAUIYYUWIUIL U CAMBLIL ObICMPBLIL CUEHAPUTL NOOKIIOYEHUSL.

o Cepesucet MFIX Trade Capture u MFIX Drop Copy pabomaiom kaicoviii ha nape He3a8UCUMBIX CEPEEPOG, MEHCOY KOMOPbIMU He
npedycmompena CUHXPOHU3AUUA COCMOoAHUA ceccuil. /lna obecnevyenHus omKazoycmou4ueoCmu HACMOAMENbHO PEKOMEHOYemcs
YCmManaeaueamsy nOOKII0YEHUA 00HOBPEMEHHO K 08YM IK3EMNIAAPAM CEPBUCA, UM OObl COXPAHUMb 803MONHCHOCHb NOAYYEHUA OAHHBIX
npu He0OCMynHoOCmu 00HO020 U3 HUX.
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4.2. CoobueHunsa oT KNneHTa K cepBepy

<Fpyrma-«Header> o
37 Orderlb O%f | String
11 | clordib H* | String
<Fpyrna«TFratlermn> o

4.2.2 New Order - Single (D)

Coo6mienne New Order - Single (D) ucrnionb3yercs ist pa3MeIeH st HOBOM 3asBKH.
[Tons coobmenust New Order - Single (D) omucans B Tabnmuie 20.
Tabnuna 20

JomycTumbie 3HAYECHHSA IIpumeyanue

)
=
=
=
=
<

=

<I'pymmna «Header»> o Tun coobmenus = 'D




ﬂOHyCTI/IMbIe SHAYCHUHA HpnMeqalme

)
=
=
=
=
<
=

11 ClOordID 0] String (20) YHUKaIBHBINA MOJIb30BATEIbCKHUI UACHTUPHUKATOD 3asIBKH,
YCTQHOBJICHHBIM TOpryroliei opraHusanueil WIH HHBECTOPOM,
HHTEpECHl KOTOPOTO MPEeCTaBIIsIeT OCPeJHUYEeCKas OpraHnu3aIusl.
[Ipumeuanue: comepXKMMOE 3TOTO MO 3aHOCHTCSI B IIOJIE
BROKERREF 3asBku B Tabmunax Toprosoit CucteMsl. YTouHSHTE Y
cBoero Opokepa GpopMar TaHHOTO IMOJS B COOTBETCTBHHU C IPaBHIAMHU
Opokepa.

IMpumeuanne: Ecimu 3anpocer New Order Single (D) wmu Order Cancel/
Replace Request (G) mmu Order Cancel Request (F) mpuxoast or
oauOro 1 Toro xe SenderComplD B KOpOTKHil MPOMEKYTOK BPEMEHH,
TO X 00paboOTKa MPOU3BOIUTCS CHHXPOHHO Ha ydactke FIX cepsep —
SIIPO TOPrOBOM CHUCTEMBI: MOCIEAYIOMIMN 3aIpoC HE OTIPAaBISAETCS
rmoka He OyJeT MOoJy4eH OTBET Ha NPEAIIECTBYIOIIUHA 3ampoc.
TunuyHoe BpeMs OXHMIOaHHSA OTBeTa cocTaBisieT 250 MHKpPOCEKyHI,
OJTHAKO MPHU ITOM MEXKAY BPEMEHAMM JOCTABKH IPHKA30B B AP0
BO3HUKAET MPOMEXKYTOK IPUMEPHO TaKOM K€ BeJUYuHbL. Jlns
YCKOPEHHsSI JIOCTABKH HECKOJIbKMX COOOLICHUWH /0 sapa TOProBOi
CHCTEMBI PEKOMEHAYETCS MCIIONB30BaTh Heckoypko FIX ceccuit n
n30eraTh OTNPaBKM 4Yepe3 OJHY CECCHI0 IMPHUKA30B C HMHTEpBaIaMU
Mex 1y HUMH MeHee 300 MUKPOCEKYHI.

<I'pymma «Partiesy> H Croponsl 3asBKH. OOBIMHO COJEPIKUT KOJI KIIMEHTA.

[Mpumeuanne: Crenyer mnepenaBaTh KOA KIMEHTA TOJBKO JUISA
KIIMEHTCKUX CYeTOB Opokepa. Kox kimeHTa mist coOCTBEHHOTO cueTra
Opokepa OyJeT NPOWTHOPHPOBAH TOPTOBOM CHUCTEMOW W He Oynaer
nepenan B coobuieHusix Execution Report, kpome mepBoro cooomeHus
JUIST DTOM 3asIBKU.

1 Account O* | String (12) ToproBelii CYET, B CUET KOTOPOTO MOIAETCS 3asBKa.

111 MaxFloor H Qty MakcnmanbHOE KOJIMYECTBO JIOTOB B Ipeneliax o0bema 3asBKH,
KOTOpOoe OyJeT Moka3aHO Ha OHpxke B JIF000i MOMEHT BpeMeHH (s
3asBOK THIa AlicOepr).
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526

SecondaryClOrdID

)
=
=
=
=
<
=

String(12)

ﬂOHyCTI/IMbIe SHAYCHUHA

IIpumeyanue

Conepxxumoe 3toro mons 3aHocutcs B mone EXTREF 3asBku B
tabnunax Toprosoit CucteMbl. YTouHs#TE Y cBoero Opokepa gopmar
JIAHHOT'O TI0JIsl B COOTBETCTBHH C NIpaBHIaMu OpoKepa.

386

NoTradingSessions

0*

NumlInGroup

1 (o0un snemenm 6 epynne)

KonuuectBo amemenToB B rpymie TradingSessionIDs. I'pymma gomkHa
COZepXKATh OIMH DIIEMEHT, MHAYE 3asBKa OyIeT OTKIOHEHA.
[Tpumeuanne: nons 386 n 336 00pa3yroT rpymIy U AOJDKHBI CIEI0BATH
B COOOIIEHNH CTPOTO APYT 3a APYTOM, MEKAY HAMH HE JOJDKHO OBITH
HHUKaKUX JPYrUX HOJEeH.

336

=> TradingSessionID

O*

String(4)

Unentuduxarop ToproBoil ceccuu. B kauectBe upeHTHUMKaTOpa
TOProBO#i ceccuu ucnoib3yercs pexxum Topros (SECBOARD).

<['pymma «Instrumenty»>

B cocra rpymmer Bxomur mome Symbol (55), wmenTtudurarop
¢uHAHCOBOrO  WHCTpyMeHTa. B  kauectBe  wmieHTH(]HKaTOpa
¢uraHCcOBOrO MHCTpyMeHTa mcnonb3yercst SECCODE*. FIX cepsep
MpoOBepsieT, 4T0 KOMOWHamus mojiedi 336 u 55 yKas3plBalOT Ha
CYLIECTBYIOIIUI HMHCTpyMEHT. Ecin COOTBETCTBUSI HE HaWAEHO, TO
3asBKa OTBEPraercs ¢ coodmenueM o6 omubke Unknown Security

54

Side

char

1" (TTokyrika)
'2' (Ilpomaxa

Hanpasnenue 3asBku.

B cnywae cmenku 1O CBON HMHCTPYMEHTY (BAJIIOTHBIH PBIHOK),
HalpaBJIeHWE YKa3bIBae€TCsl 10 CIOT CAenke c Oojee TO3aHEH
pacueTHOH JaToil.

60

TransactTime

UTCTimestamp

Bpemst hopMUpOBaHHSI 3TOTO COOOIIEHUS.

<I'pymma «OrderQtyData»>

O0beM 3asiBKU, BRIPAKCHHBIN B JIOTAX.

40

OrdType

char

'1' (PeiHOYHAS)

'2' (JlumuTHas)

‘W' ([To cpeqHeB3BEIICHHOW IICHE)
(TONBKO 7151 POHITOBOTO PHIHKA)

Tun 3asBxu. [Ipumedanue:

1. PbIHOYHBIE 3a5IBKH «B aYKIIMOH 3aKPBITH» AKTHBUPYIOTCS BO
BpeMst (ha3bl cOOpa 3asiBOK ayKIIMOHA 3aKPBITHS.

2. PoiHOYHBIC 3asBKH OCTAIOTCS AaKTHBHBIMH BO  BpeMs
AYKIIMOHOB OTKPBITHSA/3aKPBITHS O WX OKOHYaHWs. He
YIOBICTBOPCHHBIE MOJIHOCTHIO PHIHOYHBIC 3aSIBKH OCTAIOTCS
AKTHBHBIMU B TIEPHO/IE TOPTOB IO IIEHE ayKIIMOHA 3aKPBITHS
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)
=
=
=
=
<
=

ﬂOHyCTPIMbIe SHAYCHUHA

IIpumeyanue

3. PhIHOYHBIM 3asBKaM, OTIPABJICHHBIM BO BpeMs IepUOAa
TOPrOB TI0 IICHE ayKI[HOHA 3aKPBITHS, NPUCBAUBACTCS ICHA
aykiuoHa. lleHa ayknpoHa He BO3BpAlaeTCs B OTBETHOM
coobmennn Execution Report / New u yka3siBaeTcst TOIbKO
NPH HOJTyYSHHN COOOIICHUS O CIACIKE II0 TAKUM 3asBKaM.

4. B HacTosmiee BpeMsi He JOCTYITHBI PHIHOYHBIC 3asIBKH II0 CBOII
MHCTPYMEHTY (BaJFOTHBIN PHIHOK).

5. Hekoropble THIBI 3agBOK MOTLYT OBITH 3alpElICHBI IS
OIIpe/IeNICHHOTO TI0b30BaTeNs Yepes3 npasa goctymna k TC

423

PriceType

int

'l' (B npoueHTax OT HOMHMHANA)
'2' (3a enuHMIYy IEHHOH Oymaru)
'9' (HoxonHOCTb)

Tun 1eHs! 3asiBKH (TOJIBKO 7151 GOHAOBOTO PHIHKA).
IIpumeuanue: s 3asBox PEIIO c I[K yka3siBaetcs kak craBka PEITIO

44

Price

Price (9)

Ilena 3asBkm, wucmoib3yeTca JUIs JUMHUTHOW 3asBkU. [lone
00s13aTeNbHOE, €CIH 33aH0 B 3asBKe. J{J1s1 pRIHOYHBIX 3as1BOK JOJIKHO
ObITh 3amoJHeHo 0.

[Ipumevanne: ans pexuma ToproB PEIIO ¢ LK B mone meHsI
ykaspiBaercs craBka PEIIO 11 JaHHOTO HHCTPYMEHTA.

MaxkcumanbHas IiIrHa 3TOro moist — 10 CHMBOJIOB, BKIIIOYAsl CHMBOJI
JNECATUYHOM TOYKH. 3asgBKH C [IEHOW, HE COOTBETCTBYIOIICH
MUHUMAaJIbHOMY IIATy IIEHBI, OTBEPTAFOTCS.

5202

TradeThruTime

char

dnar npusHaka 3aABKM «B ayKUMOH 3aKpbiTUA». (TONbKO And
$OHA0BOrO pPbiHKA, A5 3aABKKN B AYKLMOH 3aKpbITUA)

59

TimelnForce

char

'0' (JleiicTBUTENBHA B TEUCHHE JIHS)
'3' (CHSTH OCTATOK)
‘4" (TTOJTHOCTBIO MJIH OTKJIOHHTH)

Bpemsi neiicTBusA 3asBKH, ONIpPENENsAeT, KaKk JOJr0 3asBKa SBISETCS
nerictBuTenbHOH. OTCyTCTBHE 3TOTO MO WHTEPIPETHPYETCs, Kak
«JleicTBUTEIbHA B TEUECHUE JHS».

IIpu sTom, ecim 3asBKa IOJaHAa B INPEATOPrOBBIA MEPUON HWIH B
MIOCJIETOPrOBBI MEPHOA, TO €H aBTOMATHYECKH BBICTABISIETCS
COOTBETCTBYIOIMI THUI B TOPrOBOM CHCTEME, U OHAa TOPryercs
COOTBETCTBEHHO I10 LIEHE OTKPBITHS WU 10 LIEHE 3aKPhITHS.




ﬂOHyCTI/IMbIe SHAYCHUHA HpnMeqalme

)
=
=
=
=
<
=

168 EffectiveTime H UTCTimestamp Bpewms aktuBanuu 3asBku, BeipakeHo B UTC (Tombko s GpoHIOBOTO
PBIHKA).
528 OrderCapacity H char 'P* (IpuaUMIan/T 1aBa) JesTensHOCTh GUPMEL, pa3MECTHBIICH 3asBKY.

Kom6unarmst: OrderCapacity (528) = 'P' u OrderRestrictions (529) = '5'
HUCHIOJIB3YETCA [Jid ONPEACTICHUA 3asABKU MapKeT MeﬁKepa nim
CHEHATKCTA M0 [IEHHBIM OymaraM (TOJBKO JuTst ()OHTOBOTO PHIHKA).

529 OrderRestrictions H MultipleValueStr | '5' (IefictBoBath kKak MapkeT-meiikep | OrpaHndyeHuss MO0 3asBKe. Moxer  comepxath  HaGop
ing WIM KaK CIENUHAINCT 110 LEHHBIM | OrpaHMYEHUM/MHCTPYKIMH, pa3aeeHHbIX IPOOEIoM.
Oymaram) Kom6uuarmms: OrderCapacity (528) = 'P' u OrderRestrictions (529) = '5'

UCIIONB3YeTCs Ul ONpeneNieHus 3asBKM MapkeT Melikepa WIH
CIIEIMAINCTA IO IEHHBIM OyMaram ([u1st pOHIOBOTO PBHIHKA).

1090 MaxPriceLevels H int 1 (1o oonoii yene) Makcumanvroe KOaUUecmeo yeHoevblx YposHel Ol COeloK No Mol
saseke. O3navaem, Ymo 3as6Ka OOIHCHA MOP20EAMbCSL N0 OOHOUL YEHe.
Ecnu none 6 3as6Kke He YKA3AHO, YUCLO YEHOBbIX YPOSHEU CHUMACMCSL
He02PaHUEHHBLM.

<I'pynmna «Trailer»> o

4.2.3 Order Cancel Request (F)

Coo6mienune Order Cancel Request (F) ucmonb3yercst uisi OTMEHBI/CHSITHS paHee pa3MEICHHON 3asSBKH.

[Mosst coobmenust Order Cancel Request (F) onmcanst B Tabmuiie 21.

Tabmuna 21

HOHyCTPIMLle 3HAYCHUSA le/lMe‘laHl/le

© Hannune

Tun cooOwenus = 'F'

<Tpymma «Header»>




41

OrigCIOrdID

v

String (20)

[Monp3oBaTenbeckuil MACHTH(GHUKATOP 3aABKH, KOTOPYIO HAAO CHATH. YCJIOBHO
obs3aTenbHOe, ecnu He ykaszan OrderlD.

[Tpumeuanne: npu 0OpabOTKE MNpUKa3a Ha CHITHE WIM H3MEHCHHE 3asBKH
BO3MOJKHBI CIECIYIOIINE CUTYaINH:

1.

MFIX Trade cepBep Halesa COOTBETCTBHE MEKITY YKa3aHHBIM B 3aIpOCe
OrigCIOrdID u OGupkeBsim HOMmepoMm 3asBku OrderID (37), wim
Oup>keBOI HOMEp COOOIIEH B 3arpoce. 3aIpoc Ha CHATHE OTIPABISLETCS
10 OMPKEeBOMY HOMEDY B PO TOPTOBOI CHCTEMBI, KOTOPOE IIPOU3BOINUT
MOWCK aKTUBHOM 3asBKH, HOMEpP KOTOPOH COBNAJACT C YKa3aHHBIM B
3ampoce Ha CHSATHE WIH U3MEHEHME, U KOTOPYIO Pa3pelleHO CHUMATh
nanHoMy tionb3oBarenio (SenderComplD). Eciu 3asBka He HaiineHa, T0
BO3BpAILAeTCsl OTKa3 € KOJIOM OmHMOKM M TekctoM Tuma (219) He
HaiieHo 3a4BoK i cHATHsL. Henb3st caumats: 0. Eciu 3asiBka cHATa MiIn
HCTIOJIHEHA, TO BO3BPAIIAETCS CTPOKA C YKa3aHHEM CTaTyca 3asiBKH.

Ha MFIX transactional cepsepe He Haiineno OUpKEBOro HOMEpa 3asiBKH
Juist ykasandHoro B 3ampoce OrigClOrdID. 3ampoc otkionseTcs ¢
ykazanuem B moje Text 58=can't find order (Bcerma ma anrmmiickom
SI3BIKE).

Ecnu 3ampochl Ha perucTpanui0 WIM HW3MEHEHHE / OTMEHY 3asiBKU
HNPUXOJAT OT ofHOTro 1 Toro e SenderComplD ¢ MasbiMu HHTEpBaJIaMu
BPEMEHH, TO HX HCIOJHEHHE TPOUCXOIUT IIOCIEIOBAaTEIFHO, U B
CUHXPOHHOM pexkume Ha ydacTtke oT FIX cepeepa mo sapa Toprooit
CUCTEMBI, TO €CTh MOCIETYIOIUI NpUKa3 He OTIPABIAETCA 10 TeX Iop,
MOKa KOJIOM cepBepa He Oyner mnoimydeH M oOpaboTaH OTBET Ha
npeasLaymui npukas. Ecinu perucrpanus HOBO! UM U3MEHEHUE 3aBKU
OBUIO yCHENIHBIM, TO NpH 00paboTKe MOCIHEeNYyIOUIero MpHKa3a Ha ee
custue win usMeHenune ¢ ykazanueMm OrigClOrdID Oyamer Halinen
OmprkeBoil HOMeEp 3asiBKU M 00pabOTKa MPOU30MaeT o BapuaHTy 1. Eciu
B pETUCTpalliM HOBOW WJIM 3aMeHEe 3asBKH OydeT OTKa3aHO, TO
Omp>keBOrOo HOMEpa HOBOM 3asBKM He Oymer u  obpaborka
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MOCJIEAYIOMIETO TPUKa3a Ha CHITHE WIM 3aMEHY HECYIIECTBYIOIIEH
3asiBKY IPOM30MAET IO BApUAHTY 2.

37 | OrderID v String (12) BupskeBoit HOMep 3asBKH, KOTOPYIO HAI0 CHATH. Y CIIOBHO 00s3aTENBHOE, ECIIH HE
ykazaHo mosie OrigClOrdID (41). Ecou mome OrderID ompeneneHo, TO 3HaYCHNE
noist OrigClOrdID urHOpHpyercs.

CHsiTHe 3asBKH JIpyrumM monb3oBarenem (SenderComplD) Bo3MOXXHO TONBKO MPH
YKa3aHHH 3TOTO MOJIS.

11 | CIOrdID O String(20) VuukansHbiii uaentupukarop coodmienust Order Cancel Request (F) - 3ampoca
Ha CHATHUE 3asBKH.
3ameuanue: cogepxumoe 3toro nos 3aHocures B more UPDORDERREF 3asiBku
B Tabimmax Toprosoit CrcteMsbl
3anpenieHo KCIoJb30BaTh CUMBOJI ‘#’ KaK HEpPBBII CUMBOJI B CTPOKE IOJIA
ClOrdID (11) mnst coobmenmii TuoB Order Cancel Request (35=F) u Order
Cancel Replace Request (35=G).

[Ipn Hanuuum cumBona ‘#’ B Hayayle CTPOKM mousig 11 mpukasbl Ha CHITHE U
N3MEHEHHE 3asiBKH Oy/yT OTBEpraThcsi C OTIIPABKOM OTBETHOT'O COOOLIECHUS THIIA
Reject (35=3).

BEbI MO’KeTe HCTIONIB30BaTh ATOT CUMBOJI B JIFOOBIX APYTUX MO3ULIUSAX ITOH CTPOKH,
KpoMe caMOi IepBOH.

54 | Side @] char '1' (TTokymka) HamnpaBienHocts 3asBku. OO0s3aTENLHO B COOTBETCTBHU C MPOTOKojoM FIX.
2" (lIpomasxa) Hraopupyetcs mpu 00padboTKe.
60 | TransactTime o UTCTimestamp Bpems hopmupoBanms 3anpoca Ha cHiATHE 3asBKA. O05M3aTETFHO B COOTBETCTBUU

¢ npotokoiom FIX. UrHopupyercs npu 00paboTke.
<I'pymma «Trailer»> (0]

4.2.4 Order Cancel/Replace Request (G)
CoobluieHne Order Cancel/Replace Request (G) ucnonbsyerca ana MameHeHus napameTpos 3aasBku. ObpaboTtka npukasa Order Cancel/Replace Request (G) —
aToOMapHas onepauma, To ecTb Apyrue NPuKasbl He MoryT 06pabaTtbiBaTbCA MeXKAY CHATUEM UCXOLHOM 33aABKM U pernctpaumein HoBo. Bpems 06paboTkm coobLieHmns
(Bpems oxkunpganus otseta) Order Cancel Replace npeBbilaeT Bpems 0XKUAaHUA OTBETA NPW PErUCTPALLMM HOBOM 3asiBKM, HO MEHbLLE CYMMApPHOT0 BpemeHM 06paboTku
napol npukasos Order Cancel Request + New order single. CpegHee Bpemsa goctaBku npukasa Order Cancel Replace oT KineHTa BO BXO4HYH ovyepeapb sapa TOProBoi
CUCTEMbI HE OT/INYAETCA OT BPEMEHU AOCTaBKM NpuKas3os gpyrux Tunos (New Order Single nnu Order Cancel Request).
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3TOT 3aMpoC UMeET caeayloLliue orpaHMUYEHns, KOTopble MOTYT BbITb CHATbI MU U3MeHeHbI B Byayuimx sepcuax MFIX Trade:

YacTMYHO MCNONHEHHble 3aABKM HE MOTYT O6biTb M3MEHEeHbI. MpWU NOMNbITKE N3MEHUTb YaCTUYHO WUCNONIHEHHYHO 3aABKY MO/1b30BaTeNb NOAYYUT COObLLEHNE
Cancel Reject c KogOM OTKa3a TOproBoii cuctembl B CTpoke nons Text (58) pasHbim 900. dopmat cTpokm B none Text(58) noctosHeH, HO UMeeT [iBa BapuaHTa
ONA PYCCKOTO M aHFIMIACKOTO A3bIKOB OTBETOB TOPrOBOW CUCTEMbI.

OcCTaTOK 3afBKM CHMUMAETCA TONbKO Npw 3HadYeHuu noasa CancelOrigOnReject (9619) =Y n He cHMMAETCA NPU APYIMX 3HAYEHUAX UM OTCYTCTBUM STOTO MNOJIA.
Monb3oBaTenb, co3aaswmnii, cHATyto npu CancelOrigOnReject (9619) =Y yacTUYHO MCNOHEHHYIO 3aABKY, NoayunT coobuieHune Execution Report / Canceled co
3Ha4yeHuem nons ClOrdID(11) n3 coobLieHns, KOTOPOE NPUBESO K NOCTAHOBKE CHUMAEMOW 3asiBKMU.

3aABKM CO CKPbLITbIM KOIMYECTBOM He MOTYT BbITb M3MeHeHbI. Micnonb3yiTe pasaenbHble 3anpockl Order Cancel Request  New Order single.

3aABKM «B aYKLUMOH 3aKpbITMA» U 3aaBKK PEMO c LK He moryT 6bITb M3MeHeHbl. Mcnonb3yiiTe pasaenbHble 3anpocbkl Order Cancel Request n New Order single.
Bbl MOXKeTe M3MeHUTb LeHy 3asaBku (44), konmyectso (38), unu none SecondaryClOrdID. [pyrve napameTpbl 3adBKU B MPUKa3e Ha U3MEHEHME AOJIKHbI
COBMaAaTb C MapameTpaMm U3MEHAEMOWN 3aABKM.

MN3meHeHHasn 3aABKa Bcerga tepsaeT NpMopuTeT No BpeMeHU NOCTAaHOBKM.

MN3meHeHHOW 3asaBKe NpucBanBaeTcsa HoBbIN buprkeBont Homep OrderlD (37) u HoBoe 3HayeHue nons MDEntrylD (278).

CooblueHus, coaepxaline Noas, He yKasaHHble B Tabaunue HUxkKe, oTBepratoTcs.

Ecnn 3asBka mameHeHa npukaszom SenderComplD, He cosnagatowmm ¢ SenderComplD npukasa Ha ee noctaHoBKy, To SenderComplD, co3pasLunit
M3MeHEeHHY0 3aABKY Nony4uT Execution Report o cHATMM 3asBKK ¢ yKazaHuem B none ClOrdID (11) 3HayeHusa CIOrdID (11) npuKasa Ha co3gaHue U3MEHEHHOM
33ABKM.

dopmart coobuieHma Order Cancel/Replace Request (G) onucaH B Tabanue 22:

Mone E- Jonyctumble 3HayeHuA MpumeyaHue

<Standard Message Header> Tun coobmenus = 'G'

Tabnuua 22

11

ClOrdID (0] String(20) YHUKaNbHBIN HASHTH(OUKATOP COOONICHHS Ha 3aMEHY 3asBKH.
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41

OrigClOrdID

y

String (20)

3ampemeHo HMCIob30BaTh CHMBOJN ‘# KakK MEpPBBIA CHMBOJ B CTPOKE IO
ClOrdID (11) mms coobmenuii tummoB Order Cancel Request (35=F) u Order
Cancel Replace Request (35=G).

[Mpn Hammamu cuMBona ‘# B Hadasie CTPOKH moyrsi |1 mpukasel Ha CHATHE H
M3MEHEHHE 3asiBKH OyZyT OTBEpPraThesi C OTIPABKOW OTBETHOTO COOOMICHUS THIIA
Reject (35=3).

BEI MO’X€eTE HCTIONIB30BATh HTOT CHMBOJI B JIFOOBIX APYTHX IMO3UIUIX 3TOH CTPOKH,
KpOME CaMOM IEPBOH.

[Tonp3oBarenbCKui HASHTU(HHUKATODP 3aIBKH, KOTOPYIO HA/I0 H3MEHUTH. Y CIOBHO
obs3aTensHOE, ecau He ykazaH OrderID.

I'Ipmmeanme: npu o6pa60TKe NMPUKa3a Ha CHATUME UAN U3MEHEHUE 3aABKU

BO3MOMKHbI C/lefyHoLMe CUTyaLmu:

1. MFIX Trade cepBep Hallen cOOTBETCTBME MEKAY YKa3aHHbIM B 3anpoce
OrigClOrdID wn 6upkeBbiIM Homepom 3aaBku OrderlD (37), wau
6U1pKeBOIt HOMep cooblLLLEH B 3anpoce. 3anpoc Ha CHATUE OTNPAaBAAETCA
no 6up)KeBOMYy HOMepy B A4PO TOProBOM CUCTEMbI, KOTOpOEe
NPOM3BOAMT MOMUCK QAKTUBHOM 3asiBKM C OMPXKEBBIM HOMEPOM,
COBMaAalLWMM C YKa3aHHbIM B 3aMpoce Ha CHATUE AN U3MEHeHWe, U
KOTOpY!O pa3peLleHo CHMMATb JaHHOMY Nno/ab30BaTeNto
(SenderComplD). Ecnu 3asBKa He HalifieHa, TO BO3BpaLLaeTca 0TKa3s C
KOZOM OLWMBKN 1 TeKkcTom Tuna (219) He HaliAeHO 3a8BOK ANS CHATUA.
Henb3a cHumatb: 0. Ecnm 3aABKa CHATA WM WUCMOJNIHEHa, TO
BO3BpPALLLAETCA CTPOKA C YKa3aHWeMm CTaTyca 3asABKMU.

2. Ha MFIX transactional cepBepe He HalnaeHO BUPKEBOro HOMEpPa 3aAaBKK
Ans ykasaHHoro B 3anpoce OrigClOrdID. 3anpoc OTK/OHseTca ¢
yKkasaHunem B nose Text 58=can't find order (Bceraa Ha aHrnuiickom
A3blKe).
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37

1

OrderID

Account

component block
<Parties>

y

O*

H

String (12)

String (12)

EciM 3anpocbl Ha perncrpaumio Uam musmeHeHue / OTMEHY 3asuBKU
npuxogAaT oT ogHoro u Toro e SenderComplD ¢ ManbiMu MHTEpPBaNamMu
BPEMEHU, TO WX WCMOJIHEHUE NPOUCXOOMT MNOoCNefoBaTelbHO, U B
CUHXPOHHOM peXmMme Ha yyacTke oT FIX cepsepa fo Aagpa Toprosoi
cuctemsl. MNocnepytolmii NPMKas He OTMNPABAAETCA A0 Tex nop, Noka
KOoZOM cepBepa He byaeT nosyyeH n 06paboTaH OTBET Ha NpeablayLmiA
npukas. Ecnau peructpauma HOBOM MW M3MEHeHWe 3asaBKM 6blio
ycnewHbImM, TO Npu 06paboTKe Nocieayowero NpMKasa Ha ee cHATUE
AN n3meHeHne c ykasanumem OrigClOrdID 6ypet HaliaeH buprkesol
HOMep 3anABKM M 06paboTKa npowusoiger no BapuwaHTy 1. Ecam B
perncTpauuMu HOBOW WM 3aMeHe 3aABKM OyaeT OTKasaHo, To
6MpKeBOoro Homepa HOBOW 3aABKM He 6yaeT u o6paboTKa
nocieaytollero nNpukasa Ha CHATME WM 3aMeHy HecyLlecTByloLel
3aABKM NPOM30MAET NO BapuaHTy 2.

BupxeBoii HoMep u3MeHs1eMoil 3asiBK B ToproBoi cucreMe. Y CIOBHO
o0s3atensHOE, eciu He ykazaHo moiie OrigClOrdID (41). Ecmu more OrderID
ompeneneHo, To 3HadeHue moist OrigClOrdID urHOpHpyeTcs.

V3MeHeHne 3aBKU MOJIb30BaTENIEM, HE PETHCTPHUPOBABIINM €€ PaHee,
BO3MOJKHO TOJIBKO C YKa3aHHEM ee OHUpKEBOTO HOMepa.

TOpFOBHﬁ CYCT. I[OJ'DKeH COBIIaJIaTb C HOMCPOM CHECTa PICXO,I[HOﬁ 3asBKH.

Croponsl 3asiBkH. COEpKUT KO KITUeHTa (TAT 448), 3HAYCHHE KOTOPOTO
JIOJDKHO COBIAJaTh CO 3HAYEHUEM B MCXOJIHOM 3asiBKE.

[Tpumeyanue: eciu KO KIMEHTa ObUT yKa3aH (GUPMON JUIs 3asIBKH,
BBICTAaBIICHHOH 110 COOCTBEHHOMY CUETY, TO KO KIIMEHTa HTHOPUPYETCSI
toprooii cucremoii 1 mojae CLIENTCODE ocraercst mycteiM. Mi3MeHeHue
apaMeTpPOB TaKo# 3asBKM BO3MOXKHO TOJBKO 0e3 yKa3aHHUs KOJa KIMEHTa B
COOOIIEHNH.
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<[pynna «Instrument»>

44

38

526

9619

386

336

40

54

Price

OrderQty

SecondaryClOrdID

CancelOrigOnReject

NoTradingSessions

=> TradingSession|D

OrdType

Side

O*

O*

Price

Qty (10)

String(12)

String (1) Y — CHATb UCXOZHYIO 3aABKY,
€c/n ee U3MeHeHue
HEBO3MOMKHO
N — He CcHMMaTb MCXOAHYIO
3afBKy €CM ee W3MeHeHue
HEBO3MOMHO

NumInGroup 1 (one element)

String (4)

char

char ‘1’ (Buy);

OUHAHCOBEII WHCTPYMEHT, MO KOTOpOMY Oblla IIOaHa W3MCEHseMas 3asiBKa.
JIomKHO coBmagaTh CO 3HAUCHUEM B HCXOTHOM 3asBKE.

Ilena 3a exuHUIY IEHHOW OyMaru.

MaxcuManbHas ATUHA 3TOro Hois — 10 cuMBOJIOB, BKIIIOYask CUMBOJ JECATUYHOM
TOUKU. 3asiBKM C IIEHOH, HE COOTBETCTBYIOLIEH MHHMMAalbHOMY IIary LEHBI,
OTBEPIaoTCH.

KonndecTBo 11eHHBIX OyMar, BEIPaXXEHHOE B JIOTaX

Kon BHemHero momb3oBatens. ComepKMMOE 3TOTO MO 3aHOCHTCS B IIOJIE
EXTREF 3asBku B Tabmmmax TC. YTounsiiTe y cBoero Opoxepa GpopMaTt qJaHHOTO
T0JIs B COOTBETCTBHUU C MpaBUiIaMH Opokepa.

MpumeyaHuna:

e  Ecnn dnar He yKasaH, TO MO YMONYAHUIO UCXOLHAsA 3asiBKa HE CHUMAeTCA

e ®nar onpeaenser 06paboTKy TO/IbKO NPUHATbLIX coobuweHnin Order
Cancel Replace. Ecam oHM oTBepratoTcs M3-3a HEMNOALEPKMBAEMOTO
TMNa 3aABKM, HecoBnageHuAa napameTtpoB Account, Side, Parties,
Instrument, TradingSessionld, To ncxogHas 3asiBKa He U3MEHSAETCA.

KommuectBo 3iementoB B rpymme TradingSessionlDs. I'pymma  momkHa
COJIepIKaTh OJIMH 3JIEMEHT, HHa4e 3asBKa OyJeT OTKJIIOHEHA.

3ameuyanne: monst 386 m 336 00pa3yroT TPYIIy H JOJDKHBI CJIEIOBAaTh B
COOOIIEHNN CTPOTO APYr 3a APYroM, MEXIy HUMH HE JOJDKHO OBITh HHKaKUX
JPYTUX MOJEH.

Wnentndukarop pexxuma TOproB aisi (UHAHCOBOTO MHCTPYMEHTA, 3asBKU IO
KOTOPOMY JIOJDKHBI OBITh M3MEHEHBl. JIOJDKHO COBMIajaTh €O 3HAYEHHEM
WCXOJIHOM 3asIBKH.

Tun usmeHsieMoi 3asiBKU. J{oJDKeH OBITh TEM XKe, YTO U B UCXOHOH 3asiBKe.

Hanpasnennocts 3asBkH. Jl0/MKHO COBIAIaTh CO 3HAYEHUEM B UCXO/IHOMU 3asiBKeE.
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2’ (sell).

60 TransactTime (0] UTCTimestamp Bpems popmupoBanus 3ampoca Ha H3MEHEHHE 3asBKi. O0s3aTENBHO B

cootBeTcTBHUH ¢ mpoTokooM FIX. Mraopupyercs mpu o0padoTke.

<lpynna «Trailer»> 0]

4.2.5 Order Mass Cancel Request (q)

Cooomenne Order Mass Cancel Request (q) ncronb3yercst 1jIsl MACCOBOTO CHSTHS paHEe Pa3MEIICHHBIX 3asSBOK.
ITons coobmenus Order Mass Cancel Request (q) omucansl B Tabmuie 23.

YtoObI CHATH 3asiBKH 110 ONPEeICHHOMY (PMHAHCOBOMY MHCTPYMEHTY, HYXKHO OIPEIEIUTh CIIeIyIOIIUE TapaMeTphl:
MassCancelRequestType (530) = ‘1°, TradingSessionID (336) = <unentudukarop pexuma topros>, Symbol (55) = <upentudukatop
(bMHAHCOBOT'O HHCTPYMEHTA™>;

UToOb!I CHATH 3aBKHM HA MOKYIIKY, HY’KHO OIPEJEIUTD CIEIYIOIIHNE TapaMeTphl:

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

Yr10o0OBI CHATH 3aBKH Ha IIpoaaxy, HY?>KHO OIIPpCACIUTD CIICAYIOIIHEC ITapaMCTpPhI:

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

UTOOBI CHATH 3aABKHU T10 ONPEEICHHOMY TOPIOBOMY CUETY, HY>)KHO ONIPEIETUTh CIeAYIONINE TapaMeTphl:

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

Yr0o0OBI CHATH 3a9BKH OMMPEACIICHHOTI'O ITOJIb30BATECIIA, HY)KHO OIIPEACIIUTD CICAYHOIINUC ITapaMETPhI:

MassCancelRequestType (530) = “7°, NoPartylD (453) = 1, PartylD (448) = <unentudukatop nons3oBarens>, PartylDSource (447) =
‘D’, PartyRole (452) = “12’;

Y100OBI CHATH 3a9BKHU OHpCI[GJ'ICHHOfI (I)I/IpMBI, HYXHO OIIPCACIINTD CICAYIOIIUC ITapaMETPhI:

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

UTOoOBI CHATH BCE 3asIBKH, HY)KHO OMPEICIUTD IMapamMeTp:

MassCancelRequestType (530) = “7°.

[Tonsa C1OrdID (11) u TransactTime (60) siBnsitoTcs o0si3arenbHbIMU B coobieHnn Order Mass Cancel Request (q) 1 1oKHBI OBITH 3aMTOTHEHBI
BCET/Ia, HE3aBUCHUMO OT TOTO, KaKHe MapaMeTPhl CHATHUS 3asIBOK OIPE/ICIICHBI.

Tabmumna 23
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<Ipymmna «Header»>

ﬂOHyCTI/IMbIe SHAYCHUSA

IIpumeyanue

Tun coobmenus = 'q'

11

ClOrdID

o o Haanune

String

Wnentudurarop coobmenus Order Mass Cancel Request (q) - maccoBoro
3ampoca Ha CHATHE 3asBOK.

526

SecondaryClOrdID

T

String

Conepxxumoe 3toro moist cootBercTByeT momo EXTREF 3asBku B Tabmumax
Toproso#i Cucremsl. Eciin ykazaHO maHHOE 1moiie, TO OYAYT CHSTHI TOJBKO TE
3asBkM, B Koropeix mnone EXTREF coBmagaer co 3HaueHmeMm moJs
SecondaryClOrdID.

530

MassCancelRequestTy
pe

char

‘r (Cusath
oIIpefeNeHHOMY (hHHaHCOBOMY
HHCTPYMEHTY)

7’ (CHATH Bce 3as1BKH, KOTOPBIE
YIOBIETBOPSIOT  MapameTpam
3ampoca)

3asiBKH 1o

Twum MmaccoBoro 3alrpoca Ha CHATUC 3asBOK.

336

TradingSessionlD

y*

String

Wnentndukarop pexxuma TOproB Aisi (GUHAHCOBOTO MHCTPYMEHTA, 3asBKH IO
KOTOpOMY JIOJUKHBI ObITh CHATHI. OGs3atensHo, ecnu MassCancelRequestType
(530) = ‘1’ (CHATH 3asBKH TI0 ONPEACICHHOMY (DHHAHCOBOMY HHCTPYMEHTY).

<['pymma «Instrumenty»>

y*

Wnentndukarop (UHAHCOBOrO HMHCTPYMEHTA, 3asBKH IO KOTOPOMY IOJDKHBI
obrth crsiThl. O6s3arensho, ecmm MassCancelRequestType (530) = “1° (Cusits
3asIBKH I10 ONPEICICHHOMY (PHHAHCOBOMY HHCTPYMEHTY).

54

Side

char

'1' (Mokymka)
'2' (TIpomasxa)

HampasnenHocts 3asBku. Mcnosnb3yercsd, Kak [JOIOJIHUTENbHBIM IapaMmerp
3ampoca Ha CHATHE 3asABOK. EcCilM 3HaYeHHE HE ONpeeNeHO, CUMUTAETCS, 4YTO

3asBKH JTF000#H HaIrpaBJICHHOCTH AOJIKHBI OBITH CHSITEL

60

TransactTime

UTCTimestamp

Bpemst popmupoBanus 3anpoca Ha CHATHE 3asiBOK. O0sI3aTEIEHO B COOTBETCTBUH
¢ mporokoaom FIX. UrHopupyetcst mpu 00padoTke.

Account

String(12)

Topeoswiti cuem, 6 cuem Komopoeo nooauwa 3asexka. Hcnonvzyemcs, kak
OONOTHUMENbHBLI NAPAMEmp 3anpoca Ha cHsmue 3a860K. Eciu 3nauenue ne
ONnpeoeseHo, CHUmMaemcs, 4mo 3das6Ku C J00bIM MOP206bIM CHEMOM OO0JNCHDbL
Oblmb CHAMBbL.

<[pynna «Partiesy>

Cmoponw 3as6xu. O6b1uHO coOepicum UOeHMUGUKamop noib308amens u/ui
Pupmul, 3a56KU KOMOPBIX Q0NAHCHBL Oblmb cHAMbL. Ecnu nonv3oeamens u gupma
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ﬂOHyCTI/IMbIe SHAYCHUSA [IpnMeanne

o
=
>
=
=
<

=

He onpeoesieHbl, CUUMaencsl, Ymo 3as6Ku 100blx pupm, noab308ameinei O0IHCHbL
ObIMb CHAMDL.

<Ipymma «Trailer»> (¢}

4.3. CoobueHus oT cepBepa K KITMEHTY

4.3.1 Trading Session Status (h)

Coobmenune Trading Session Status (h) npenocrasiser nHGOPMALKIO O CTaTyce MOAKIIOYCHUs K KOHKpeTHOMY peiHKy MOEX 1 otnpasisiercst
FIX knmuenty 6e3 3ampoca (unsolicited) B ciaenyromux ciaydasx:

o Coenunenue FIX cepepa ¢ Toprosoii cuctemoit MOEX ycranoBiieHO

o Coemunenne FIX cepsepa ¢ Topropoii cucremoit MOEX 3aBepiiieHo KOPpEKTHO

o Coenunenue FIX cepsepa ¢ Toprosoii cuctemoit MOEX 3aBepiiieHo HEKOPPEKTHO
o [ToBropHoe coequuaenue FIX cepsepa ¢ Toprosoii cuctemoit MOEX

o Toprogas cuctema MOEX nepezanyiiena/Bo300HOBIIEHA.

[Tpumeuanue: Het HeoOxoammocTu oxuaarh coodmenus 340=101 npu mosrydenun ycrnentHoro coodmenust Logon. Coobmenus Trading session
Status MCIOIB3YIOTCS TONBKO NMPU HETATHBHBIX CIICHAPHSX:
» Jlomyuenue coobmenus 340=103 o3nauaer, 4yto BBl He Oyzaere momydaTh Execution Reports o Tex mop, moka He TpUAeT
coobmenue 340=101
* Bce mpuka3bl Ha MOCTAaHOBKY/OTMEHY/M3MEHEHUS 3asiBKM OYIyT OTBEPTHYTHI B TIPOMEXYTKE BPEMEHH MEXIy MOTydeHHEM
coobmienust 340=103 u coobmenus 340=101
= [lomyuenue coobmenuss 340=101 mnocne coobmenust 340=103 o3Hauvaer, uyto padorocrnocoOHocTh FIX cepBepa
BOCCTAaHOBJICHA.
ITonst coobmenus Trading Session Status (h) omucansr B Tabmwuie 24.
Tabnuna 214

JlonmycTnMblie 3HA4YECHHSI Ipumeyanne

)
=
=
=
=]
<
==}




<I'pymma «Header»> O Twum coobmenus = 'h'

336 | TradingSessionID O String Wnentudurarop ToproBoii ceccuu. I1ose coMepPKUT HACHTAPHUKATOP PHIHKA.
325 | UnsolicitedIndicator H Boolean Y' (Ta) WHaukaTop, KOTOPBIHA ITOKa3BIBAET, OTIPABISACTCS JH STO COOOIICHHE TI0
3ampocy/moamnucke (B oTBeT Ha Trading Session Status Request (g)) wiu Her.
340 | TradSesStatus 0] int ‘100’ (Topeosas cucmema Craryc ToproBoil ceccuu. Hcmoip3yercss Ui TNpefoOCTaBICHHS CTaTyca
nepezanywena/s03061o61eHa) TIOJIKJIIOYEHHS K KOHKpeTHOMY peiHKY MOEX.
‘101’ (Coedunenue ¢ MOEX
YCMaHos1eno)
‘102" (Coeounenue ¢ MOEX
3a8epuileHo KOPPEeKmHo)
‘103" (Coeounenue ¢ MOEX
3a8ePUIEHO HEKOPPEKMHO)
‘104’ (IloemopHoe coeduneHue c
MOEX)
58 Text H String TekcroBass cTpoka B cBoOOgHOM Qopmare. MOXKET HCHOIB30BATHCS IS
KOMMECHTaPHUEB, JOTOIHATEIFHOH HHPOPMAIIHH KaCAOIICHC MOAKITIOYCHHS K
KOHKpeTHOMY pbiHKY MOEX.
<Ipynmna «Trailer»> 0]

4.3.2 Execution Report (8)

Cooo6menne Execution Report (8) ucmonb3yetcst 1ist TOro, 4To0BI:
e [loaTBepauTh pa3MelieHUE 3asBKH;
OTKJIOHUTB 3aIlpPOC HAa TTOCTAHOBKY/CHATHE 3aBKH, a TAK)KE HEKOPPEKTHBIN 3aMpOC TEKYIIETO CTaTyca 3asBKU;
[ToaTBepAUTH MONTydYEeHUE KOPPEKTHOTO 3aIpOca Ha CHSTHUE 3asBKH,
[IpenocTaBuTh HHPOPMAIIHIO O TEKYIIIEM CTaTyCe 3asBKH;
[IpenocraButh HHPOPMAIIHIO O CACITKAX, 3aKIFOYCHHBIX Ha OCHOBE 3asBKH;
[IpenocraBuTh HHGOPMAITHIO 00 YCIICIITHOM CHSITHU 3asiBKH,

B coobmenunsix Execution Report (8) moxer npucyrcrBoBars nose Text (58), B KoTopoM coliepKUTCsI CTPOKa OTBETA sipa TOPTOBOM CHCTEMBI JIJISI
COOBITHI THITA PETHCTPALINH, CHSATHSI WA N3MEHEHUS 3asIBKH, MJIM OTKA30B B ATHX JEHCTBHSIX. PeKOMEH TyeTCsl MPOBEPSITh HATMYHE B 9TOW CTPOKE
KO/1a BO3Bpara B CKOOKax, HaIpuMep,



58=(210) CHaTO BadgBok: 1. CHATO koJMuecTBO: 1. Hemnb3g cHuMaTws: 0.
dopmMaT CTpOKH MOCTOSTHEH, HO UMEET PYCCKUH M aHTIMICKHiA BapuaHThl. Kopl BO3BpaTa B CKOOKaX MOCTOSIHHBI 11 KQKIOTO U3 COOBITHIA.

B ciyuae caenku no BamoTHo# cBon win PEITO ¢ 1K 3asBke, Beerna co3maercst 3 Execution Report (8) coobmienus ¢ onunakossiv OrderID (37):

1. Tlepsoe - Execution Report (8) ¢ moaem Symbol (55) paBasim SECCODE* opurunansaoro csomna wiu caenku PEIIO ¢ 1K, a Takke rneHamu
Y KOJIMYCCTBCHHBIMHU XapaKTEPUCTHUKAMU 110 CBOILY.

2. Jlanee CIIEAYIOT JABE CIOT CACIKH CO 3HAYSHUSIMU I10 COOTBETCTBYIOIIMM pacueTHbIM THsM cBora wiu caesiku PEITO ¢ 1IK; Symbol (55) pasen
SECCODE* Tekyiuero cnora; JOT COOTBETCTBYeT cMMBOITY crioTa. [lone LeavesQty (151) y Takux caenok Bceraa pasHo «0», a CumQty (14)
pasno LastQty (32).

B coobmenusix Execution Report (8) umeercs cienyrorias soruka noiay4enus Taros ClOrdID(11) u OrigClOrdID(41) u ExecType (150):

1. B otser na Order Cancel Request (F):

e mpu cusatuu 3ai8ku, ™oru  ClOrdID(11) u OrigClIOrdID(41) moay4uT TOJIBKO HACHTH(OUKATOP MOCTABHUBIIHIA 3aBKY, IPH YCIOBHUH, YTO
caM e ee CHAI,

B Cilyuae, eciu 3asgBka caumaetcs npu SenderCompld (49) ue paBabiM SenderCompld (49) nmocraBuBiero 3asBky, To B Execution Report (8)

oboum maentudukaropam npuget ExecType (150) =4. Bnagenen 3asBku nonyduT coodmienue co 3HadenueM mojst ClOrdID(11) paBHbIM

CIOrdID(11) B coobiienuu o nmocraHoBke 3asBkU. nenTuduxatopy, CHABIIEMY 3asBKY, IpUIET coobiienue co 3HaueHueM nostst ClOrdID(11)

paBHbIM ClOrdID(11) 3ampoca Ha CHATHE 3asBKH.

e IIpU CHATHU 3asBKH, MO KOTOPOH Ooyiee HE OXXKHUIACTCS OTYETOB MO CHeNKaM (KaK IMPaBHJIO, TO 3asABKH, HE YCIIEBIINE YaCTHYHO
MCIIOJHUATRLCS ) MOJIb30BaTe o npuet cpasy Execution Report (8) ExecType (150) =4, coobmienust Execution Report (8) ExecType (150)
=6 He Oynet

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

® [IpH YCIENTHOM W3MEHEHUH NapaMeTpOB 3asBKH HIeHTU(HKATOpOM e€ mocTaBUBIIUM, B oTBeT Ha cBoit Order Cancel/Replace Request (G)
on monmy4yut Execution Report (8) co 3nauenuem ExecType (150) =5, ClOrdID(11) pasusim ClOrdID(11) u3 cooOrieHust 0 TOCTaHOBKE
Order Cancel/Replace Request (G), u OrigCIOrdID(41) pasusriit CIOrdID(11) u3 coobmienus New Order - Single (D).

e [IpU YCICUIHOM W3MEHEHHMH MapaMeTpoB 3asBkH, koraa 3HaueHue SenderCompld (49) B Order Cancel/Replace Request (G) ne paBHO
SenderCompld (49) mocraBuBIIETO 3asBKY, HICHTU(HKATOP, MOCTAaBHBIIMIA HCXOMHYIO 3asBKy moiay4dut Execution Report (8) co
snayennem ExecType (150) =4 wu 3mauenwem mons ClOrdID(11) paBueimM CIOrdID(11) u3 cooOmicHHss O TOCTaHOBKE 3asBKH.



Wnentudukarop, n3MeHuBIIMi 3asBKy noxydut Execution Report (8) co 3mauenmem ExecType (150) =5 u CIOrdID(11) paBHbIM
CIOrdID(11) u3 coobiieHus, KOTOPOE MPUBEIIO K MOCTAHOBKE U3MEHAEMOM 3asBKH.

[Moxnst coobmenust Execution Report (8) onucanst B Tabnuie 25.

Taonuua 225
J10 3 P
D
=
&
=
=)
&
=
<I'pymma «Header»> (0] Tun coobmenus = '8'
37 OrderID o String Wnentndukarop 3asBku, npucsanBaeMsiii Toprosoit Cucremoit MOEX.
‘YHUKaJEeH BO BCEl UCTOPUM PHIHKA.
526 SecondaryClOrdID H String Ione 3amonnsiercst 3HauenneM nosisi EXTREF u3 Tabmun MOEX u
COBIIIaeT CO 3HAYCHHEM, YKa3aHHBIM IIPH IIOCTAHOBKE 3asBKH.
11 ClOrdID o String YHukanbHbI (B TedeHHe THs 11 ganHoro SenderComplD)

TIOJIb30BATENLCKUH UIEHTU(HUKATODP MPHUKa3a, B OTBET Ha KOTOPbIii
NpUXOIUT JAaHHbIA Execution Report.

Jliist myOsiiKkaIiue COOBITHI 10 3asiBKAM — T0JIb30BATEIBCKHUIA
UIeHTU(HUKATOP 3asBKH.

IMpumeuanue: ClOrdID moxeT ObITh HEYHHKAIBHBIM HITH COMIEPKATh
3Hayenue ‘N/A’, HampuMmep, eClld IOJb30BaTENb CO3Iaj HIM CHSUI
3asBKy He 4epe3 npuioxenue MFIX Transactional.

41 OrigClOrdID H String INonp30BaTeNBCKUN HACHTU(GUKATOP 3asBKH, HCIIOIB3YETCS IPU CHATHH
/n3menennn 3asiBKU. OGs13aTeNIbHOE, €CIIH 3TO COOOIICHHE OTIPABIISETCS
B orBer Ha 3ampoc Order Cancel Request (F)/Order Cancel/Replace
Request (G) ot osie30BaTens, MOCTABUBIIETO TIEPBOHAYAIBHYO 3a5BKY.
ClOrdID (11) pasen ClOrdID (11) 3asiBKH Ha CHSTHE/H3MEHEHHE 3asBKH
(HO HE mnepBonauamsHOW 3asBKH). [lome ycioBHO 06s3aTensHOE B
oreere Ha 3ampoc Order Cancel Request (F)/Order Cancel/Replace
Request (G) oT mosp30BaTesst, MOCTABUBILETO IIEPBOHAYAIBHYIO 3a5BKY.

<I'pynma «Parties»> H Croponsl 3asBkH. ['pynma obs3arenbHas, eciu ExecType (150) ne
sBisiercst oqHuM u3 (‘0 (Pasmewenue), ‘6’ (PaccmarpuBaeTcs CHATHE),
‘8’ (OTknoHEHHE)).
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Kaxk npaBuio, rpynmna cogepkut naeHTH(UKaTop GUPMBI U KO KIIHEHTa
(ecnu mpuMeHNM).
17 ExeclD o String YHUKaNbHBIA HMICHTU(QHUKATOP OTYeTa OO0 WCIOJIHCHWH 3asBKH
(Execution Report).
3ameyaHue: Ui CHENOK 3HAYCHHWE MAHHOTO MO (OPMHUpPYETCs
cnenyromum oopazom: <MOEX TRADENO> | <B/S direction> | <Trade
Time in HHMMSS format at Moscow time>. ITpu atom <B/S direction>
u <Trade Time in HHMMSS format at Moscow time> coBnazaioT co
3HAYEHHUSAMH B €KEIHEBHOM OTYETE IO cAeiKaM, npuckuraeMom MOEX
B KOHIIE JHS.
150 ExecType o char '0' (Pa3memeHwue) Tun ordyera 00 UCIIONHEHUH 3asBKH, KOTOPHIH OMICHIBACT Ha3HAUCHHE
'4' (CustHe) oTyera.
'5' (U3meneHo)
'6' (PaccMaTpuBaeTCs CHATHE)
'8' (OTKIIOHEHNE HEKOPPEKTHOM
3as1BKH)
'F' (Cnenka)
39 OrdStatus (0] char '0' (HoBast/ AkTHBHasT) Tekymmii cTaTyc 3asiBKH.
'l' (YacTUYHO UCIIOTHEHA)
2! (McnionHeHa)
'4' (Ormenena/Cusra)
'6'(PaccmatpuBaeTcst
OTMEHa/CHATHE)
'8' (OTKII0HEHA)
'9' (OkuaaeT HaCTYIUICHHS
COOBITHSN)
'E' (PaccmaTpuBaetcst
U3MEHEHHE)
636 WorkingIndicator H Boolean 'N' (He akTuBHast) WunukaTtop, KOTOpBII IOKa3blBaeT, AKTHBHPOBaHA JM HA JaHHBIN
"Y' (AkTuBHAS) MOMEHT 3asBKa. Mcmonb3yercs TOnbko Uil 3aBOK co crarycom '0'



http://btobits.com/fixopaedia/fixdic44/tag_636_WorkingIndicator.html
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(HoBasi/AxTHBHas), y KOTOPBIX 3aJaHO BpeMs aKTHBallMd B TMOJIE
EffectiveTime (168).

103

OrdRejReason

int

'l' (Hen3BecTHBI HHCTPYMEHT)
'3' (IIpeBbIIEH TUMUT 1O
3asBKE)

'5' (HemsBecTHas 3asBKa)

'6' (dyOnukaT 3asBKH
(manpumep, xy6mukar ClOrdID
(1)

'11' (Henoamep>kuBaeMbie
aTpUOYTHI/CBOWCTBA 3asIBKH)
'13' (HekoppeKTHBINH 00beM
3as1BKH)

'15' (HexoppeKTHBIH TOPrOBBII
cHer)

99’ (ZIpyroe)

[IprurHa oTKIOHEHUS 3asBKU. YKa3biBaercs st ExecType = ‘8°.

378

ExecRestatementReason

int

97" (Ommena FOK 3assku,
Komopas He Moodicem Obimb
UCnonHeHa HemeoneHHo),

'98" (Ommena 3asn6xu 6 Komye
MOp2osoll ceccuu UnU 3as6Ku,
Komopas npusooum K
3AKNIOUEHUI0 KPOCC - COeKU);
‘100’ (Cussma no COD (Cancel
on disconnect )

[MpuunHa CHATHS 3asBKH, UCIOJB3YETCS, €CIM 3asBKa Oblia CHsTA
Toprosoii cucTeMoil.

Account

O*

String

ToproBelii c4eT, B €T KOTOPOro MnojaaHa 3asBka. COOTBETCTBYET OO
ACCOUNT B API nutroza MICEX Bridge.

64

SettlDate

T

LocalMktDate

[Hara pacueros, BeipaxkenHast B [TTTMM/IJI dbopmarte.

5020

OptionSettIDate

LocalMktDate

[Hara pacueroB, ycraHoBIeHHas aist 3asiBku B [TTTMMJIJT popmare.
[Tone npuCyTCTBYET TONBKO ISl OTYETOB IO CIEIIKAM.
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IIpumeuanue: naTa pacueToB B 3asIBKE MOXKET HE COBNAIATh C JAaTOH
pacyeToB MO CONPSDKEHHBIM CAEIKaM IJIsI HHCTPYMEHTOB BaIIOTHOTO
CBOII u PEIIO ¢ [IK.

5459 OptionSettl Type H String Kon pacuero TC MOEX
<I'pymma «Instrument»> o Tukep, uaeHTH(UKaTOp (UHAHCOBOrO WHCTpyMEHTa. B KadecTse
naeHTH(UKaTopa  (UHAHCOBOTO  WHCTPYMEHTA  HCIOJIB3YETCs
SECCODE*.
54 Side 0] char '1' (Mokymka) Hamnpasnenue 3asBKu.
'2' (Ipomaxa B ciyuae cpenku 1o CBON MHCTPYMEHTY (BQJIIOTHBIH PBIHOK),
HarpaBJIeHUE YKa3bIBaeTCs 0 CIIOT CIEIIKE ¢ Ooee Mo3JHel pacyeTHOH
aTomu.
<I'pymma «Order Qty Data»> H O0OBeM 3asIBKH, BBIPQKEHHBIN B JIOTAX.
40 OrdType H char 'l" (PeiHOUHAs) Ty 3asBKH.
2" (JIumutHas)
‘W' (ITo cpenHeB3BeIICHHOI
IIEHE)
423 PriceType H int 'l' (B mpoueHnTax ot HomuHana) | Tun ueHs! 3asBku. s 3asBok PEIIO ¢ I[K yka3piBaeTcsi Kak cTaBKa
(Tombko Ut poHmoBOrO pEIHKA) | PETIO
'2' (3a emuWHUIly IICHHOW
Oymarn)
'9' (doxomHOCTh) (TOJBKO IS
(hOHIOBOTO PHIHKA)
44 Price vy Price Iena 3asiBKH, HCHOJIB3YETCS 115l TUMUTHOM 3asiBKH. O0s13aTeNIbHO, €CITN
3aaHHO B 3asBKE.
59 TimelnForce H char '0' ([lelicTBUTENIFHA B TCYCHUH Bpemst neiicTBus 3asBKH, OINpEAENSeT, Kak JOJIro 3asBKa SBISETCS

TIHS)

'3' (HemennieHHO HITH
OTKJIOHHTB)

'4' (cioTHUTD WJIM OTKJIOHUTH)

JeficTBATENFHONU. OTCYTCTBHE 3TOTO MO HHTEPIPETHPYETCS, KaK
« JleicTBUTEIbHA B TEYCHHUE THS».
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‘7' (Tlo niene 3aKkpbITHS) (IS
(OHIOBOTO PHIHKA)

IIpumeuyanue

168

EffectiveTime

T

UTCTimestamp

Bpems akTuBarum 3asBKH (TOJIBKO ISt POHAOBOTO PHIHKA).

5202

TradeThruTime

char

‘C’ (3asBKa B ayKIHOH
3aKPBITH)

Tunm coOBITHS aKTHBAaIlUM 3asSBKH (TONBKO UL 3asBKA B AYKIIHOH
3aKPBITHA)

528

OrderCapacity

char

'P* (IMpunmunan/I nasa)

JestenpHocTh  (GUPMBI, pa3mecTuBIed  3asBKy. KomOuHanus:
OrderCapacity (528) = 'P' u OrderRestrictions (529) ='5' ucnons3yercs
JUIsL ompeaeneHusl 3asBKU MapkeT Melkepa WIM CIELHaIucTa I0
[EHHBIM OyMmaram (i (POHJOBOTO PBHIHKA).

529

OrderRestrictions

MultipleValueString

'5S' ([e#ictBoBaTh Kak Mapker-
MeHKep MM KaK CIECIUAIHCT 10
LIEHHBIM OyMaram)

OrpaHuyeHns o 3asBKe. Moxer Habop
OTpaHWYCHUI/MHCTPYKIMH, pa3AeieHHbIX mpodenom. KomOunarms:
OrderCapacity (528) = 'P' u OrderRestrictions (529) ='5' ucmons3yetcs
IVl ONpeAeNieHHs 3asBKM MapkeT Melkepa WM CHELHanucTa Io
IIEHHBIM OyMmaram.

CozIepXKaTh

32

LastQty

Qty

OOBbeM 3asBKH, BBIPOXEHHBIM B JIOTaX, HPOJAHHBIN/KYIUICHHBIH B
paMKax O3Toi (mociemHeif) cpenku 1o JaHHOW 3asBke. [lome

obs3atenbHoe, ecn ExecType (150) = 'F' (Cnenka).

31

LastPx

Price

Llena sT0i1 (TocinenHeit) caenku o faHHoM 3asBKe. [lone obs3aTenbHOE,
eciu ExecType (150) = 'F' (Cnenka).

336

TradingSessionlD

O*

String

WnentudukaTtop TOProBoil ceccuu. B kadecTBe wuACHTHU(DHKATOPA
TOProBO# ceccru ucnonb3yercs pexnM Topros (SECBOARD).

625

TradingSessionSubID

String

‘OPEN’- mepuoz oTKpbITHS
‘S’ — mepuoa ayKuuoHa
OTKPBITHS

‘N’ — HopMaIbHBIN TEPHOL
TOProB

‘CLOS’ — mepuo 3aKphITHs
‘CA’ - ayKIIMOH 3aKpBITHS
‘I’ - mICKpeTHBIN ayKIIHOH

HepI/IOI[ TOpFOBOﬁ ceccum, Korga ObLIa pa3MeIlCHa 3adBKa.



http://btobits.com/fixopaedia/fixdic44/tag_32_LastQty.html
http://btobits.com/fixopaedia/fixdic44/data_types.html#{Qty}
http://btobits.com/fixopaedia/fixdic44/tag_150_ExecType.html
http://btobits.com/fixopaedia/fixdic44/tag_31_LastPx.html
http://btobits.com/fixopaedia/fixdic44/data_types.html#{Price}
http://btobits.com/fixopaedia/fixdic44/tag_150_ExecType.html
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‘D’ - ayKIIMOH KPYIHBIX
MAKEeTOB (TOJIBKO IS
(hOHITOBOTO PHIHKA)

‘E‘ - Topru mo neHe ayKnuoHa
3aKPBITHS

IIpumeuyanue

151 LeavesQty o Qty Hewncnionuennas gacts 3assku. Ecmu OrdStatus (39) = ‘4°, ‘6” wim ‘8’
(T.e. 3as1BKa OoJiee HE aKTUBHA WJTH 0XHJIAeT cHATHE), To LeavesQty = 0,
unave LeavesQty = OrderQty — CumQty.

B ciaydae caenok mo CBOI MHCTPYMEHTY (BaJOTHBIN PBIHOK) CO CIIOT
nosem Symbol (55), LeavesQty = “0”.

14 CumQty o Qty Ucnonnennas wacte 3asBkM. Ecinm 3asBka 0XHOAeT CHITHE, T.€.
OrdStatus (39) = ‘6, to CumQty = 0.

6 AvgPx (0] Price CpenHeB3BellIeHHas 1IeHa ¢IeIoK 1o 3asBke. Beerna ‘0’ it MOEX.

60 TransactTime ¥* | UTCTimestamp Bpewms pecucmpayuu, cuamus, 0omraza 6 pecucmpayuu, uid U3SMeHeHUs.
3A86KU UIU BPEMs 3AKTI0UeHUsL COenKU no 3asexe. QbszamenvHoe, eciu
ExecType (150) sensemes oonum uz (‘0°, '4°, 5°, ‘6°, ‘F’)".
Ipumeuanue:

Hons 60 u 9412 popmupyrom 3nauenue epemenu HaAuaIa 06PaAOOMKU
sasexu aopom TC. [Ipu nanuyuu ouepeou Ha 06pabomKy Ha 6xoode 0pa
8peMsi 0AHCUOAHUSL 8 OHepedu 6yOem YuumvleamvCsi 8 3HAUCHUU
8PeMEHU PecUCmpayuu 3as6Ku.

9412 OrigTime H int Bpema pecucmpayuu mpausaxyuu 68 MUKpOCeKyHOAX KaK YKA3AHO 8
mopeogou cucmeme. Jlannoe 3nauenue ciedyem npubasums K 3HAUEHUIO
6 60-m none 014 NOAYYEHUs 8peMeHU MPAH3AKYUU C MUKPOCEKYHOHOU
MOYHOCMBIO.

6029 CurrencyCode H String Koo saniomwi 6 komopoit mopeyemcs L[B

5155 InstitutionID H String Hoenmugpuxamop pacuemnou opeanuzayuu
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6636 StipulationValue H char Y’ (Ha) Hnouxamop Y’ yrasvieaem, umo cOeIKa 3aKIIOYEHA HA OCHOBAHUU
‘N’ (Hem) aiicbepe-3as6Ku
7695 CoveriD H char Y’ (da) IHpusnax 6r0KUpOBKU PUHAHCOB020 UHCMPYMEHMA HA CREYUATbHOM
‘N’(Hem) cueme Ha epems onepayuu PEIIO
7693 ClientAcclD H String Hoenmugpuramop pacuemnozo cuema ¢ HKI]
9173 TradelssueDate H Date Jama 3axniouenus coenxu
9945 OrigOrderID H String Vrazvieaem |D usmenennoii 3asexu. Ucnonvzyemes 6 omeem na Order
Cancel/Replace Request (G).
Tpumeuanue: npu 3amere 3aa6Ku el NPUCBAUBAETNCS HOBbLL OUPIHCEBOT
nomep OrderlD (37). B none 9945 ykaswigaemcs 6upoiceotl Homep
3a56KU, CHAMOU NPU BLINOTHEHUY U3MEHEHUS.
9580 ParentlD H String Hoenmuguxayuonnwiii Homep sumpunnoil coeaxu 8 Topeosou Cucmeme
ons coenox PEIIO u sanomuvix SWAP coenox.
<I'pymma «Commission Data»> H CyMMmapHast KOMUCCHS 110 CAAEJIKE, KOTOpas Oblila 3aKJI0YeHa Ha OCHOBE
JTAaHHOM 3asSBKH.
Hoctymao mist cepBucoB MFIX Trade Capture 1 MFIX Drop Copy B
COOTBETCTBHH C IMOTHOMOYHMSIMH ITOJIb30BATEIIS.
I'pynma nenocrymnna st cepsruca MFIX Trade c stHBapst 2015 r.
<I'pymmna «Yield Data»> H JIOXOMHOCTB T10 CHAETKE.
159 AccruedInterestAmt H Amt HakomuieHHBIH KYyHOHHBINH TOXOJ IO CHEIKE UIi KOHBEPTHPYEMBIX
oOmuranuii wiv (UHAHCOBBIX HMHCTPYMEHTOB C (DPUKCHPOBaHHBIM
JI0X0/I0M (TOJIBKO JUTst ()OHTOBOTO PHIHKA).
119 SettICurrAmt H Amt OOBbeM cHeNKu 10 HOMHUHAJY, BBIPaKCHHBIH B BaJlOTe HOMHHAJA
(TosbKO 1715t (POHIOBOTO PHIHKA).
58 Text H String TekcroBass crpoka B cBoOoxHOM (dopmare. Hcmonb3yercs Juis

ACTAIN3aluU IPUINHBI OTKIIOHECHUS 3alIpocCa TEKYIIETO CTaTyCa 3asiBKU
WM PasMEIICHUSI 3asiBKH.

HpI/IMe‘{aHI/ICZ B ATOM CTPOKE Ie€peaacTCs OTBET dApa TOpI‘OBOﬁ CHUCTEMBI
Ha 3asBKU WIHA CHSATHS 3asSBOK. SI3BIK OTBETOB YCTaHaBJIMBACTCA IpPU
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perucTpanyy ImoJib30BaTels. Eciu s3bIK yCTAHOBIEH B PYCCKHH, TO
TeKcT nepenaercs B koguposke WIN 1251.

136

NoMiscFees

NumInGroup

KommgectBo snementoB B rpymme MiscFees (Tompko anms gpoHmOBOTO
PBIHKA).

CyMMapHast KOMHCCHS TI0 CAAEJIKE, KOTopas Oblila 3aKJII0YeHa Ha OCHOBE
IAHHOM 3aBKH.

Joctymao anst cepsucoB MFIX Trade Capture 1 MFIX Drop Copy B
COOTBETCTBHH C ITOJTHOMOYHUSIMH TI0JIb30BATEILS.

I'pynna vegoctynHa st cepsuca MFIX Trade c ssuBapst 2015 .

137

=>MiscFeeAmt

Amt

3HadyeHne KOMHUCCUH 110 caeike. [Tone oos3aTensHoe, eciin NoMiscFees
(136)> 0 (ToBKO st POHIOBOTO PHIHKA).

CyMMapHast KOMUCCHS 110 C/IEJIKE, KOTOpas Oblila 3aKJI0YeHa Ha OCHOBE
JTAaHHOM 3asSBKH.

Hoctymao mist cepBucoB MFIX Trade Capture 1 MFIX Drop Copy B
COOTBETCTBHH C MMOTHOMOYHSIMH TI0JIb30BATEILS.

I'pynna Henocrymnna mist cepBuca MFIX Trade ¢ suBaps 2015 r.

139

=>MiscFeeType

int

'4' (Komuccust Oupxn)
98" (Komuccus 3a kaupumne)
'99' (Komuccus 3a mex. docmyn)

Tun xomuccuum mo cuaeike. Ilone obGs3arensHoe, ecim NoMiscFees
(136)>0

CyMMapHas KOMHUCCHS 10 C/IEJIKE, KOTopas Oblila 3aKJIt0YeHa Ha OCHOBE
JIAaHHOM 3asBKH.

Joctynao ast cepsucoB MFIX Trade Capture u MFIX Drop Copy B
COOTBETCTBUHM C TIOJTHOMOYMSMU T0JIb30BaTENS.

I'pynmna venocrynna juist cepsuca MFIX Trade c stuBapst 2015 r.

<Ipynna «TrdRegTimestamps»>

Bpems pecucmpayuu 3assxu na MOEX.

1090

MaxPriceLevels

T =

int

1 (I1o ooHoti yene)

MaxcumanbHoe KOIUYECmME0 YEeHOBLIX YPOGHel Ol COeNOK N0 MOl
3asexe.

278

MDEntrylD

String

3nauenue nonss MDENtrylD ons oannou 3as6xu 6 nomoke
oannvixOrder List Refresh /Snapshot FAST udp multicast marketdata
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cepsuca. I1o36onsem udenmuguyuposams cobcmeennvle 3as16KuU 6
nomoke 00e31U4eHHbIX 3A560K PbIHKA.

Ily6nuunvii Homep 3a516Ku.

- NPUCBAUBACTCSL HOBBIM IUMUMHBIM 3A56KAM

- npuceausaemcs 3asexam muna Cusmes Ocmamox, [lonnocmuio unu
OMKILOHUNb, PHIHOYHBIM — MOJIbKO NPU HAMUYUU COENIOK

- UBMEHSIeMCSL HA HOBbLL NPU KAAHCOOM HONOTHEHUU BUOUMO20
Kouyecmea 3as80Kk muna aicoepe

Ipumeuanue:

3asexu, kKomopwie ne cyuecmeosanu 8 KHuze 3as160K 6 AKMUBHOM
cocmosHuY (NOTHOCMbIO UCNOTHEHHbIE Npu pecucmpayuy, market,
10C, FOK) e nybnuxytomes 6 nomoxax FAST, Ho um modcem Gvimp
npucsoen nybauunsiil nomep ¢ Execution Report.

Ecnu 3as6xa cmana neakmugrot yepes manozo (meree 200
MUKPOCEKYHO) UHMEPBATL BpeMeHU NOCIle PeUCMPAayuu, mo oHd
Mmodrcem Ovimo He onyoauxosana ¢ FAST, no eil 6yoem npuceoen
nybauunsiil Homep 6 Execution Report.

84 CxlQty H Qty CHAmMoe Konu4yecmeo 8 omgeme Ha 3arpoc CHAMUA 304A8KU

851 LastLiquiditylnd H int '1" (0o6aensem nukeudHocme) | ITOT dnar NOKasblBaeT, 3aK/1l04EHa M CAeNKa NO NacCMBHOM
(adding liquidity) nnu no arpeccusHoi (taking liquidity) 3anske.

'2’ (3a6upaem AuKeUOHOCMb) .
MpUMEHNUMO TONBbKO A/1A CO0OLLEeHNI O caeKax.

5979 RequestTime H UTCTimestamp Mone npucytctByeT B coobuieHunax Execution Report, Order Mass
Cancel Report nnm Order Cancel Reject gna oTBeToB Ha BXxoaAaliue
coobuieHma tuna 35=D, G, F, g. CoAepXUT 3Ha4YeHWe BPEMEHU
NoJy4YeHUn BXOSALLEr0 COOBLLEHMNA NO NOKaAbHbIM Yacam cepsepa FIX
gateway B ¢popmate YYYYMMDD-HH:MM:SS.ssssss.

<I'pynma «Trailer»> o




4.3.3 Order Mass Cancel Report (r)

Cooo6menne Order Mass Cancel Report (r) ucronb3yercst sl TOATBEPIKICHHS MTOJTYYSHHSI WM OTKJIOHECHHE HEKOPPEKTHOT'O MacCOBOI0 3aIpoca
Ha CHsATHE paHee pasMmerneHHbIX 3asgBok (Order Mass Cancel Request (g)). Ha kaxayro 3asBKy, KoTopas ObUla OTMEHEHA B pe3yibTaTte 00pabOTKH
MacCOBOTO 3arpoca Ha CHSTHE 3asBOK, opMuUpyeTcs oTAeapHoe coodmienue Execution Report (8), B kotopom 3nauenne ClOrdID(11) pasno ClOrdID(11)
13 cOoOOIIeHHs 0 TocTaHOBKe 3asBku 1 ExecType (150) =4.

3ameuanue: Eciu KIMEHT pa3opBeT ceccuio cpasy ke mocie otrnpaBku coobiienus Order Mass Cancel Request, To He rapanTHpyeTcs, 4TO OH

noce nepenoakiodeHus noixyuut coobuienue Order Mass Cancel Report. B takom ciydae OyayT OTIIpaBieHbI TOJIBKO OTACIbHbBIC COOOLICHHS

Execution Report mo kaxoii OTMEHEHHO# 3asBKe.

ITosst coobmenust Order Mass Cancel Report (r) omucanst B Tabiwiie 26.

Tabnuma 236
Q
> 5
A ) JonycTuMble 3HAYEHUS IIpumeuanue
5
=
<Ipymma «Header»> (0] Tun cooOwmenus = 'r'
11 ClOrdID H String Wnentndukarop MaccoBoro 3ampoca Ha CHATHE 3asBOK,

npucBoerHblil FIX kiuentom (Order Mass Cancel Request (q)).
Kommpyercs u3 coobmenns Order Mass Cancel Request (q)

526 | SecondaryClOrdID H String 3HaueHHE MOJS COBIAJaeT CO 3HAYCHHEM COOTBETCTBYIOIIETO
moJist B coobmennu Order Mass Cancel Request.
37 OrderID o String [TpucBoeHHbIi TOProBO CUCTEMO YHUKAJIbHBII
HICHTH(OUKATOP MACCOBOTO 3aIpoca Ha CHSATHE 3asBOK.
530 | MassCancelRequestTy | O char ‘1> (CuaTp 3asfBKM 1O  ONIpENENCHHOMY | THII MaccoBOrO 3ampoca Ha CHATHE 3asBOK.
pe (hMHAHCOBOMY MHCTPYMEHTY)

‘7’ (CHATB Bce 3asBKH, KOTOPBIE YIOBIETBOPSIOT
mapaMeTpam 3arpoca)

531 | MassCancelResponse | O char ‘0" (Bampoc Ha cHsATHE 3asBOK OTKIOHEH) | JleWicTBuss TOProBOW CHCTEMBI TOCITE TMOJIYYCHHS MacCOBOTO
1"  (CusTel 3asBKM 10  OIpPEIEICHHOMY | 3ampoca Ha CHATHE 3asSBOK.

(uHAHCOBOMY HHCTPYMEHTY)
7" (CHATBI BCe 3as1BKH, KOTOPbIC YIOBJICTBOPSIOT
napameTpam 3amnpoca)




MassCancelRejectReas
on

Haanune

ﬂOHyCTI/IMLIe SHAYCHUA

(Mass Cancel Not
1 (HexoppekTHbIit 130 05
HUICHTU(PHUKATOP (PUHAHCOBOTO

'99' (Zlpyroe)

Supported)

HEHW3BECTHBIN
HHCTPYMEHTA)

IIpumeuyanue

ITprunHa OTKIOHEHHS MAacCOBOTO 3alpOca Ha CHSITHE 3asBOK.
Oobs3arensHoe, ecun MassCancelResponse = 0.

336

TradingSessionlD

y*

String

Unentudpukatop pexuma  TOProB Uil (PUHAHCOBOTO
HHCTPYMEHTA, KOTOPBIH UCIOJIB30BANICS KaK MapaMeTp 3ampoca
Ha  cHATMe  3asBOK. Ilome  oOs3aTenvHOE,  eCiH
MassCancelRejectReason (532) = “1°.

<I'pymma «Instrumenty»>

Wnentudpukatop GHUHAHCOBOTO HHCTPYMEHTa,  KOTOPBIH
HCIIOJIb30BAJICS KaK MapaMeTp 3alpoca Ha CHATHE 3as1BoK. [lomne
obGs3arensHoe, ecin MassCancelRejectReason (532) = “1°.

54

Side

char

1" (Ioxymka)
'2' (Ilpomaxa)

HaHpaBJ’ICHHOCTB 3asBKHU, KOTOpas HUCHOJIb30BaJIaCh, KakK
,E[OHOJIHI/ITCJILHHﬁ mapaMe€Tp MacCOBOro 3amnpoca Ha CHATHE
3asBOK.

Account

String (12)

TOpZO@blﬁ cuem, K0m0pblﬁ ucnoJjiv3oeaiicia Kak
0ONONHUMENbHBIU napamemp Maccoeoco 3anpoca Ha CHAmue
3a560K

<[Ipynna «Partiesy>

Cmoponvl  3as6Ku,  KOMopvle  UCNONb30BATUCL  KAK
O00NOTHUMETbHBIE NAPAMEMPbl MACCO8020 3ANPOCA HA CHAMUE
3aa60k. OObIYHO codepacum UOEHMUDUKAMOP NONb308AMENs
u/unu pupmol.

58

Text

String

TekcroBas crpoka B cBoOogHOM (opmare. OOBIMHO
HCHONB3YETCsl Ul JeTalu3aldy [PUYMUHBl  OTKIOHCHHS
MaccOBOT'0 3aIIpoca Ha CHSTHE 3asIBOK.

60

TransactTime

UTCTimestamp

Bpemsa peaucmpayuu 3anpoca Order Mass Cancel Request 8
mopeosoli cucmeme

Honsa 60 u 9412 ¢opmupyrom 3nauenue epemeHu Hayala
obpabomku 3anpoca siopom TC. Ilpu Hanuuuu ouepedu Ha



http://btobits.com/fixopaedia/fixdic44/data_types.html#{String}
http://btobits.com/fixopaedia/fixdic44/data_types.html#{String}

ﬂOHyCTI/IMLIe SHAYCHUA HpnMeqalme

o
=
>
=
=
<

=

00pabomky Ha 6x00e A0pa 8pemst OACUOAHUsL 8 Ouepedu bydem
VUUMBIBAMbCSL 8 3HAUCHUU BPEMEHU PESUCIPAYUU 3anpocd.

9412 | OrigTime H | int MukpoceKyHOb! 8pemeHu peaucmpayuu 3anpoca Order Mass
Cancel Request 8 mopaosoli cucmeme

5979 | RequestTime H | UTCTimestamp Mone npucytcTByeT B coobueHuax Execution Report, Order
Mass Cancel Report uamn Order Cancel Reject gns oTBeToB Ha
Bxoasalme coobuwenns Tuna 35=D, G, F, g. CoaepuT 3HauyeHue
BPEMEHW MOJIlyYeHUA BXOAALLErO COOBLLEHMA MO SIOKaNbHbIM
yacam cepsepa FIX gateway B ¢opmate YYYYMMDD-
HH:MM:SS.ssssss.

<Ipymma «Trailer»> (0]

4.3.4 Order Cancel Reject (9)

Coo6menne Order Cancel Reject (9) dpopmupyercst B ciydae nomydeHUs] HEKOPPEKTHOTO 3aIpoca Ha CHATHE MM H3MEHEHHE 3asiBKH (HarpuMmep,
yKa3aH HOMEP HECYIIECTBYIOIICH 3as1BKH).

B cnyaae, eciiu B Order Cancel/Replace Request (G) mapameTpsl 3asBKH HE COBMAIAIOT C MapaMeTpaMu U3MEHSIEMOU 3asBKH (KpoMe: 11eHa 3asiBKH
(44), xonmuuectBo (38), mwau mone SecondaryClOrdID), upentudukaropy, moctaBuBineMy 3asBKy Ha m3menenue, npuaer Order Cancel Reject (9) ¢
ClOrdID(11) pasusim ClOrdID(11) u3 coobtieHwst, KOTOPOE MPUBEIIO K MOCTaHOBKE n3MeHseMoi 3asBku (35=G), Tara OrigClOrdID(41) ue Gynuer.

Mosst coobmenust Order Cancel Reject (9) onmcans! B Tabmuiie 27.
Tabmuna 247



()]
(]
-

Hannuune

<Ipymma «Header»> o Tun coobmenus = '9'
37 OrderID o String Wnentnduxarop 3asBku B Toproeoii cucreme, Kotopas He MOXET OBITh CHSTA.
OrderID (37) = “NONE - eciu CxIRejReason = ‘HensBecTHast 3asiBKa’.
11 ClordID (0] String VuukanpHblii  waentudukarop coobmenmst Order Cancel Request (F)/
OrderCancel/Replace Request (G) - 3arpoca Ha cHsITHE/H3MCHEHHE 3asIBKH.
41 OrigClOrdID H* | String [Nonp30oBarenbckuit nASHTH(HUKATOP 3asBKH, KOTOpas HE MOXKET OBbITh CHSITA WIIN
usmeneHa. Heob6szamenvno ona cooowenuti Order Cancel Request (F)/
OrderCancel/Replace Request (G)
39 OrdStatus o char '8' (OTkiI0HEHA) Vkasvisaem na cmamyc 3a26Ku na MOMeHM ROIYYEHUS OMKIOHEHHO20 3ANpoca
2’ (McionaeHa) Ha ee cHAmue.
‘4> (Cusita) Ipumeuanue: eciu bl NOIYYUTU OMKA3 CHAMY 306Ky C YKA3AHUEM ee CIAamyca
KAK CHAMOU U NOTHOCMbIO UCHOJIHEHHOU, MO MO 2aPAHMUpyem, Ymo 3as6Kd
Heakmugna 6 si0pe Mmop2ogoll cucmemvl. Bvi moowceme nonyyumsv Execution
Report, yrkasvieaiowuii Ha uUHATbHBI cmMamyc 3dA6KU NO3X4ce 9M020 0MmKA3d,
00HAKO 8bl MOHCEMe 6E30NACHO UCNONIB306AMb YKA3AHHDIL 8 HeM CIAMYC 3aA6KU
0715 YCKOpeHus 06pabomxu Ha gauieti CmopoHe
434 CxIRejResponseTo o char 'l' (3ampoc Ha cHsaTHe 3asBKM | TuIl 3ampoca, Ha KOTOPBIH JaHHOE COOOICHUE SIBISIETCS OTBETOM.
OTKJIOHEH (Order Cancel
Request))
‘2’ (3ampoc Ha W3MEHEHHE
napametpoB  3asBku)  (Order
Cancel/Replace Request))
526 SecondaryClOrdID H String 3HayYeHHE MOJIS COBMAAET CO 3HAYCHUEM COOTBETCTBYIOIIETO MOJIS B COOOIIEHIH
Order Mass Cancel Request.
102 CxIRejReason H int ‘0’ (ChommkoMm mo3mHO Ui | IIpuuMHA OTKIIOHEHMS 3ampoca Ha CHATHE 3asBKH.
CHSATHS)
'1' (HeusBecTHast 3a5BKa)
3’ (B O)KUAHUH 3aMEHBI )
‘6’ (dy6mmkat 3ampoca
ClOrdID(11))




ﬂOHyCTI/IMbIe SJHAYCHUSA [IpnMeanne

)
=
=
=
=
<
=

‘11’ (Buauernne  ClOrdID
6ompmie  momyctumoro (20
CHMBOJIOB);

'99' ([pyroe)

58 Text H String TekcroBass crpoka B cBoOogHOM (opmare. OOBIYHO HCHOIB3YETCS IS
JleTaIM3aIiy IPUYIHHBI oTKIIoHeHUs coobmenunst Order Cancel Request (F) i
Order Cancel Replace.

[Mpumeuanue: mpu o6pabOTKe MpHKa3a HA CHATHC WIH W3MEHEHHE 3asiBKH

BO3MOJXKHBI CJIEYIOIINE CUTYallUH:

1. MPFIX Trade cepBep Halen COOTBETCTBHE MEX Y YKa3aHHBIM B
sanpoce OrigClOrdID u 6upskeBbiM HOMepom 3asiBku Order|D
(37), unu OGupkeBOit HOMEp COOOIIEH B 3ampoce. 3ampoc Ha
CHATHE OTIIPABIIIETCS IO OMP)KEBOMY HOMEPY B PO TOPTOBOI
CHCTEMBI, KOTOPOE NPOW3BOJIUT IOWCK AKTHBHOW 3asBKU C
HOMEpOM, COBIIQJAIOIINM C YKa3aHHBIM B 3allpoce Ha CHSTHE
WIN HW3MEHEHHE, U KOTOPYI0 Pa3pelieHO CHUMATh IaHHOMY
none3oBarenmo (SenderComplD). Ecnu 3asiBka He HaiiieHa, TO
BO3BpaIlaeTCsi 0TKa3 ¢ KOJOM OIMUOKHM M TekcTom Tuma (219)
He naiineno 3aaBok s cHatusd. Henb3s caumars: 0.

2. Ecnu 3asBKa cHsTa WM MCIIOJIHEHA, TO BO3BPAIIAETCs CTPOKA C
YKa3aHUEM CTaTyca 3asiBKH. 3HAUCHUE CTaTyca 3asBKU B OTKa3e
na 3anpocel Order Cancel request unu Order Cancel Replace
request sBIseTCSI OKOHYATEIBbHBIM M MOXET HCIOJIb30BaThCS
KJIMEHTCKUM MPUIIOKEHHEM 0 monydenus: Execution Report ¢
yKa3zaHHeM craryca 3asBku matched wiu canceled.

3. Ha MFIX transactional cepBepe He HaiiieHO OHPKEBOro
HOMepa 3asBKM Ui ykasamHoro B 3ampoce OrigClOrdID.
3amnpoc oTkIOHSETCS ¢ ykazanuem B mone Text 58=can't find
order (Bcerja Ha aHIJIMHACKOM SI3BIKE).




ﬂOHyCTI/IMbIe SJHAYCHUSA IIpnMeanne

)
=
=
=
=
<
=

Ecnu 3ampochl Ha perucTpalyio WM U3MEHEHHe / OTMEHY 3asBKU
MIPUXOJAT OT 0HOTO 1 Toro e SenderComplD ¢ ManbMu HHTEpBaNIAMH
BPEMEHH, TO MX HCIOJHEHHE NPOUCXOJUT MOCIEA0BATENbHO, U B
CHHXPOHHOM pexnMe Ha ydactke oT FIX cepBepa 10 simpa TOproBoi
cuctemsbl. [Tocnenyrouuii mprka3 He OTHPABISETCS A0 TEX IOP, MOKa
KOZOM cepBepa He OyaeT moirydeH u 00paboTaH OTBET Ha MPEIBIAYIIHAN
npuka3. Ecnm perucrpaunss HOBOH WM M3MEHEHHE 3asBKH OBUIO
YCHEUTHBIM, TO TIPH 00pabOTKe MOCIEeAYIOIIEro MpruKaza Ha €€ CHATHE
wm n3MeHenne c¢ ykazanueM OrigClOrdID Gyzner HalineH OumpikeBoi
HOMep 3asBKM W 00paboTKa mpomsoiaer mo Bapuanty 1. Ecmu B
perucrpanyy HoBO I 3aMeHe 3asiBKH OyJIeT 0TKa3aHO, TO OMPIKEBOTO
HOMEpa HOBO# 3asBKH He OyaeT u 00paboTKa MOCIeAYIOIIEero MpHKa3a
Ha CHATUE WM 3aMCHY HecymeCTBonmef/'I 3asBKHU HpOI/I30ﬁJICT 1o
BapuaHry 3.

60 TransactTime H | UTCTimestamp Bpems peaucmpayuu 3anpoca Order Cancel Request 8 mopaogoli cucmeme.

Honsa 60 u 9412 gpopmupyrom 3nauenue epemenu Hauaia oopaboOmKu 3anpoca
s0pom TC. Ilpu naruuuu ouepedu Ha 06PaAdOOMKY HA 6xX00e A0PA 8PEMsL 0HCUOAHUS
6 ouepedu byoem yuumuleamvCcs 6 3HAUSHUU PEMEHU PeSUCmpayull 3anpocd.

9412 | OrigTime H | int MukpocekyHObl 8pemeHU peaucmpayuu 3anpoca Order Cancel Request 8
mopzoeoli cucmeme. Imo 3Ha4yeHue ciedyem dobasums 8 Kayecmee OpobHoli
yacmu cekyHO 8 3HavyeHuu nons TransactTime.

84 CxlQty H | Qty VYka3pIBaeT Ha CHATBI 00BEM 3asBKH IS CIydash aBTOMATHYECKOTO CHSTHS
0CTaTKa YaCTUYHO UCIIOJIHEHHOM 3asBKHU MPU 0TKA3€ €€ U3MEHUTD U BKIIIOUEHHOM
¢mare CancelOrigOnReject. D10 mone MO3BONSIET Y3HATh 00BEM CHHMAEMOH
3as1BKU 10 TIOJIyYSHHUSI COOOLICHU O CHENKAX.




5979 | RequestTime

ﬂOHyCTI/IMbIe SJHAYCHUSA

el Haaunume

UTCTimestamp

IIpumeyanue

[Mone mpucytcTByeT B coodmenusx Execution Report, Order Mass Cancel Report
mwm Order Cancel Reject a1 otBeToB Ha BXomsamue coodbmenus tuna 35=D, G,
F, q. Comepxur 3HaucHHE BPEMEHH IOIYYEHHS BXOMAIIETO COOOLICHUS IO
JIOKaNbHBIM 4acam cepBepa FIX gateway B ¢opmate YYYYMMDD-
HH:MM:SS .ssssss.

<Tpymma «Trailer»>

5. CepBuc MFIX Trade Capture

Cepsuc MFIX Trade Capture ucnonb3yercs ais monydenus otdaetoB Trade Capture Report (AE) mo BceM cienkam, KOTOPbIC BUIWT JAaHHbIH
nosb3oBatenb (USERID) Toprosoii Cuctembt MOEX. B 3aBHCHMOCTH OT TIpaB AOCTYIA MOJIb30BATENs, MOy4aeMbIe CACIKH MOTYT BKJIFOUATh CICITKH
Bcel (hMpMBI WK CAEIKH HEKOTOpOro Habopa Tpelaepos. [IpaBa noctyna ycranapnuBatotcs agmuHuctpaTopamu Toprosoii Cuctembr MOEX.

Jis ucnosnp3oBanus cepuca MFIX Trade Capture neoOxomumo yctaHoBuTh FIX-ceccHio Ha COOTBETCTBYIONIMEM aapec M IMOPT C
cootBetctBytoimM TargetComplD. ITocie 3Toro ceprep cpasy *xe HadHeT mocklaath coobmienus Trade Capture Report (AE) rmo BceM BUAMMBIM cIeKaM

C MUHUMAJIbHOW 3aJ€PKKOM.
3amMeuaHue: B HOBOM BEPCHUH CEPBUCOB KJIMEHTY HET HEOOXOIMMOCTH MOCchU1aTh coobierue Trade Capture Report Request.

5.1. Coo0bueHusi oT cepBepa K KITUEeHTY

5.1.1

Trading Session Status (h)

Coo6menne Trading Session Status (h) mpexocrasisier nH(OpPMAIIHIO O CTaTyce MOAKIOYCHHS K KOHKpeTHOMY phinky MOEX u oTmipaBisiercs
FIX kmuenty 6e3 3anpoca (unsolicited) B cireayromux ciydasx:
Coemunenne FIX cepsepa ¢ Toprosoit cucremoit MOEX ycranoBieHo
Coenunenue FIX cepsepa ¢ Toprosoii cuctemoit MOEX 3aBepiiieH0 KOPpEKTHO
Coemunenne FIX cepepa ¢ Toprosoii cucremoit MOEX 3aBepriieHO HEKOPPEKTHO
IToBTropHoe coequnenue FIX cepBepa ¢ Toprooii cuctemoit MOEX

@)

O O O O

Toprosas cuctema MOEX niepe3anymieHa/Bo300HOBIICHA.



[Tpumeuanue: Het neobxoaumocTu oxuaats coodmenus 340=101 npu nomydenun ycnemnoro cooodmenust Logon. CooGmenns Trading session
Status MCIOIB3YIOTCS TOJIBKO ITPU HETATUBHBIX CLICHAPUSX:
= [lonyuenue coobuienust 340=103 o3nauaer, yTo BBl He Oynere mosyudath Execution Reports 10 Tex mop, moka He mpuueT
coobmenue 340=101
= Bce npuka3pl Ha MOCTAHOBKY/OTMEHY/U3MEHEHHUS 3asBKU OyIyT OTBEPTrHYTHI B MPOMEKYTKE BPEMEHH MEXKAY MOIYYCHHEM
coobmenus 340=103 u coodmenus 340=101
* Jlonyuenue cooOmenus 340=101 mnocne coobmenus 340=103 o3Hauaer, uyro paborocnocobHocTs FIX cepepa

BOCCTAHOBJICHA.
[Mosst coobmienust Trading Session Status (h) onucansr B Tabmuie 28.

Tabmuma 258

I[Ol'[yCTPIMbIe SHAYCHUSA HpnMeanne

Hannuue

<I'pymmna «Header»> (0) Tun coobmenus = 'h'
336 | TradingSessionlD (¢} String Unentudukarop Topropoii ceccu. [1oje coMepKUT HACHTU(DHUKATOP PHIHKA.
325  UnsolicitedIndicator H Boolean Y' ([a) WuaukaTtop, KOTOPBIA IIOKAa3bIBAET, OTIPABISIETCS JIA 3TO COOOIIEHHE IO
3anpocy/moucke (B otBeT Ha Trading Session Status Request (g)) wiu Her.
340 | TradSesStatus (0] int ‘100’ (Topeosas cucmema = CraTyc TOpProBoit ceccuu. Vcmonb3yeTcs mAisi MPEIOCTaBJICHUS CTaTyca
nepezanywena/603001o61eHa) TIOJIKJIIOYEHHS K KOHKpeTHOMY peiHKy MOEX.
‘101" (Coedunenue ¢ MOEX
YCMAaHO81eH0)
‘102°  (Coedunenue ¢ MOEX
3A6EPUEHO KOPPEKMHO)
‘103’ (Coeounenue ¢ MOEX
3agepuiteno Hexoppexkmuo) ‘104°
(Ilosmopnoe  coedunenue c
MOEX)
58 Text H String TekcroBasi cTpoka B cBoOOgHOM Qopmare. MOXKET HCIOIB30BATHCS IS
KOMMEHTapHUEB, JOTOIHUTEIFHOH HHPOPMAIIMH KACAOIIEHCS TTOIKIIOUCHUS K
KOHKpeTHOMY pbIHKY MOEX.
<Ipynmna «Trailer»> (0]




5.1.2 Trade Capture Report (AE)

Cooomenne Trade Capture Report (AE) mpemocraBnsier uHdopmanuio o caenke. Coobmienusi Trade Capture Report ortmpaBisitoTcs
AaBTOMATHYECKH U HE TPeOYIOT MpeaBapuTeIbHOro 3anpoca coodmienuem Trade Capture Report Request.
[Tons coobmenus Trade Capture Report (AE) onucansl B Tabiuie 29.

Tabmuna 269

I[Ol'[yCTI/IMbIe SHAYCHUSA HpnMeanne

Tun coobmenus = 'AE'
String YuukanbHblit unentudukarop coobuerus Trade Capture Report (AE).

<Standard Message Header>
571 TradeReportID
828 TrdType

String '0' (O6bruHas cuernka) Tun caenku.
2’ (Coenka PEIIO ¢ IJK)
22’ (Aopecnas coenka);

‘53’ (Coenxa PEIIO);

‘101’ (Komnencayuonblit)
‘102" (Texnuueckas coenxa

*O|O| O

no  6036pamy  AKMUBO8
PEIIO ¢ I[JK);

‘F’ (I1epesoo)

829 TrdSubType V |int ‘I’ (l-as wacte cuenku | MpentndukaTop, yTOUHSIONMN THI CACIKH.
PETIO);

‘2’ (2-as 4YacTh CHCIIKH
PETIO);

‘3’ (PacuetHas ciaenka TO

*

urctpymerty CBOIT);

‘4> (PacuerHas ciaenka TIO
WHCTPYMEHTY OMBaIOTHAsS
KOp3H1Ha);

‘5’ (Cnmenka mo omeparuu
PEIIO ¢ IIK);

‘6’ (IlepBast yacThb CAEIKH 110
oneparmu PEIIO c 1IK);
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‘7’ (BTtopast 9acTh CAETIKH I10
onepaunu PEIIO ¢ LIK);

‘8> (AndpecHas chenka IO
oneparuu PEIIO ¢ LIK);

‘9’ (IlepBas yacTh aIpecHOM
caenku no oneparuu PEITO
¢ LIK);

‘10’ (Bropast 4acTh CHOENKH
o orepanuu PEITO ¢ [IK).

818 SecondaryTradeReportID H | String Howmep cmenku PEIIO.
150 ExecType O | char 'F' (Cnenxa) Tun wucnonuenus (Execution), mHbOpMammss o KOTOPOM BKJIIOYEHA B 3TO
* coo0IIeHue.
17 ExeclD O | String YHUKaIBHBIA HICHTH()HUKATOP CICIKH.
*
570 PreviouslyReported O | Boolean ‘N' (otwer we  Obu1 | MHAHKATOP, HHPOPMHUPYIOMIHMI O TOM, OBLT JIM YK€ PAHbIIE OTIIPABICH OTYET O
NPEOCTABIICH BTOPOW | JAHHOM CIeJIKe BTOPOil CTOpOHE.
CTOPOHE CIICIIKH)

<I'pymma «Instrumenty»> (0] Tuxep, wuneHrtudukatop (GUHAHCOBOrO HHCTpyMEHTa. B kauecTBe
uneHTuduKaTopa GUHAHCOBOrO HHCTPYMEHTA, II0 KOTOPOMY 3aKII0YEHA CIENKa,
ncnons3yercs SECCODE™.

<I'pynmna Financing Details > H HononaurensHas HHGOPMAIUs O CAEIKE.

<I'pymma «Yield Data»> H J10XOTHOCTh 1IEHHO# Oymarw.

711 | NoUnderlyings H | NumInGroup Komuuectso anementos B rpymme <Underlying Instrument>

<I'pymma Underlying Instrument> H JomonHuTtensHas nHGopMaIys o GUHAHCOBOM HHCTPYMEHTE.

32 LastQty O | Qty OObeM clenKy, BBIpaKEHHBIH B JIOTaX.

31 LastPx O | Price Llena cpenkw, 3a eAWHUIly WHCTPYMEHTa, B BaIOTe HHCTPYMEHTAa WIH B
MPOLEHTAaX OT HOMUHANA (I (PUHAHCOBBIX MHCTPYMEHTOB ¢ (PUKCHPOBAHHBIM
JIOXOJIOM).

1056 CalculatedCcyLastQty H | Amt KonugectBo B cenke, BRIpaKEHHOE B €IMHHIIAX IIEHHBIX Oymar. Beraucinsercs
Kak npousBesenue LastQty (32) * LotSize (xonu4ecTBO eqUHHUL HHCTPYMEHTA B
OJTHOM JIOTE)

75 TradeDate O | LocalMktDate Hara 3axmouenust cuaenkd B [TTTMMJIJ] dopmare. Ecin nata He onpenernena,

JIATO 3aKIIFOYEHUS CACIKN CIMTACTCS TEKYIIast 1aTa [0 MECTHOMY BPEMEHH, TIe
TIPOXO/IVIIHA TOPTH.




60

851

6636

63

TransactTime

LastLiquiditylnd

StipulationValue

SettIType

UTCTimestamp

int

char

String

'1' (0Oobaensem
AIUKBUOHOCM®b)

'2’ (3a6upaem
AUKBUOHOCMb)
Y’ (Ja)

‘N’ (Hem)

'1' (HanuuHslit pacyer);

‘2’ (Pacuer Ha crnemyromun
JeHb TOCIIe  3aKIIOYCHUs
CJIEJIKH) (TonBKO JUTSL
BaJIOTHOTO PHIHKA);

‘3’ (PacuéT Ha BTOpOW JICHP
MOCJIE 3aKIFOUEHHS CIICIKH);
‘4> (Pacder Ha TpeTHH ICHb
MOCJIE 3aKIIFOUCHHS CIICITKH);
‘5’ (Pacuer Ha 4YeTBEPTHIA
JIeHb TOCIIe  3aKJIIOYCHUs
CJIENIKH);

‘6’ (bymymias JiaTa
pac4éroB);

‘DX’ (Cpok moraimeHusl,
BBIPAKCHHBIH KOJIMYECTBOM
e (x);

‘Wx*  (Cpok morameHus,
BBIPAKCHHBIH KOJIMYECTBOM
Henewb (X));

‘Mx>  (Cpok moraimeHusl,
BBIP@XKCHHBIH KOJIMYECTBOM
MecsIes (X));

BpeMs 3aKIOYEHUS CHENKM ¢ TOYHOCTBIO IO LEIbIX CeKyHA (eCiu OTdYer
OTHOCHTCS K aJIPECHBIM PEXHMMaM TOPIOB 31€Ch MOXKET ObITh MPEACTaBJIEHA
TOJIBKO JaTa).

3T1oT daar nokasbiBaeT, 3aK/oYEHa /IM cAenKa no naccuBHow (adding
liquidity) nnm no arpeccuBHom (taking liquidity) 3asBke. MNpumeHUMo
TOJIbKO A1 COOBLEHUI O caenKax.

HUnouxamop Y’ ykazvigaem, umo coeixa 3axkmioveHa Ha OCHOBAHUU aiicOepe-
3A56KU C NONOJHEHUEM ee BUOUMOU Yacmu

[TnarexHplii mepro i (epro] pacueToB)



YX*  (Cpox

TTOTAIICHHS,

BBIpa)KCHHBIﬁ KOJTHYECCTBOM

neT (X));
64 SettIDate H | LocalMktDate Iata pacuetoB mo caeske, Beipaxkennas 8 [TTTMMJI dopmare
5459 OptionSettI Type H | String Kopx pacueroB TC MOEX
552 NoSides O | NumInGroup KonuuecTBo 31eMeHTOB B rpymie Sides.
54 => Side O | char '1' (Mokymka) HamnpaBienue 3asBKH, HA OCHOBaHWH KOTOPOM 3aKJIFOYEHA CIIENKA.
‘2" (ITpomaxa)
37 => OrderlID H | String VYHHKanbHBI WAEHTH(UKATOp 3asBKH, HpHcBoeHHOHW B Toprosoit Cucreme
MOEX, Ha oOCHOBaHHH KOTOPO¥ 3aKITFOUYCHA CJICIIKA.
11 => ClOrdID H | String VYHHKanbHBI TOJIB30BATENLCKUN HACHTH(GUKATOP 3asBKH, YCTaHOBJICHHBIH

TOPTYIOIIEH OpraHu3aliel WM HHBECTOPOM, HHTEPECHl KOTOPOTo NPEACTaBIeT
nocpeannyeckas opranuzanus. Conepxutr 3Hauenne nonss BROKERREF
Tabuis! opaepoB Toprosoit Cuctemsr MOEX.




IMpumeuanne: ClOrdID mMosxeT GBITh HEYHHKAIBHBIM WM COJECPKATh 3HAYCHHE
‘N/A’, Hampumep, ecid TOJIb30BaTENb CO3MANT 3asBKYy HE 4Yepe3 IMPHIOKCHHUE
MFIX Transactional.

526 => SecondaryCIlOrdID H | String Conepxut 3nauenue nonst EXTREF tabnuier opaepoB ToproBoit Cucremsl
MOEX
=><I'pymma «Parties»> o CTOpOHBI CAENKH.
* Kax npaBmito, rpymmna coIepKUT HACHTHOUKATOP (GUPMBI, MOIB30BATENS U KO
KIIMEHTA (€CJIN IPUMEHNM).
1 => Account H | String ToproBelii CYET, B CUET KOTOPOTO 3aKII0UYCHA TaHHAS CICIKA.
336 => TradingSessionID O | String Wnentudukatop TOproBoii ceccur. B kadecTBe HIEHTH(HUKATOpa TOPTOBOM
* ceccun HCIonb3yercst pexxum Topros (SECBOARD).
625 =>TradingSessionSublD O | String ‘OPEN’- reprox otkpeITust | Ileprom ToproBoit ceccuu, Koraa Oblia pa3MeleHa 3asBKa.
* ‘S’ — — mepuoj ayKIuoHa
OTKPBITHS
‘N’ — HOpManbHBIA IEpHOJ
TOPrOB
‘CLOS’ — nepuoJ 3aKpbITHS
‘L’ - ayKIMOH 3aKpBITUSA
‘I’ - muCKpeTHBIN ayKIINOH
‘D’ - ayKIIMOH KPYIHBIX
NaKeTOB (TOJBKO ISt
(hOHIIOBOTO PHIHKA)
‘E° - Topru 1o 1eHe
AYKIMOHA 3aKPBITHS
‘PO’ - MEPBUYHOEC
pasMernieHue
=><T'pymma «Commission Data»> H CyMMapHasi KOMHCCHS IO CHETIKe.
381 =>GrossTradeAmt H | Amt OOBeM clienku, BEIPaXKeHHBIH B pyOIIsX.
159 =>AccruedInterestAmt H  Amt HaxoruleHHbI  KYNMOHHBIM JIOXOJ] Ui KOHBEPTUPYEMBIX OOJIMralMi Win
(MHAHCOBBIX HHCTPYMEHTOB ¢ ()MKCHPOBAaHHBIM [JOXOJOM (TOJIBKO MJIA
(hOHIOBOTO PHIHKA).
119 SettlCurrAmt H | Amt OOBeM caenkyu M0 HOMUHAITY, BEIPQKEHHBIH B BAJIIOTE HOMHHAJA (TOJIBKO IS

(DOHIOBOTO PHIHKA).




920 =>EndAccruedInterestAmt H | Amt HakomieHHBI KyHOHHBIH [IOXOJ Ha JaTy BBIKYNA UII KOHBEPTHPYEMBIX
obnurarmii WM (UHAHCOBBIX HHCTPYMEHTOB C (PHKCHPOBAaHHBIM JJIOXOJOM
(TombKo 1t HOHIOBOTO PHIHKA).
921 =>StartCash H | Amt CyMMa npuBJICUEHHBIX JCHEKHBIX cpencTB 1o caeike PEIO Ha Tekyuryro aaty.
922 =>EndCash H | Amt Cymma Bo3Bpara PEIIO.
136 =>NoMuiscFees H | NumInGroup Kommuecto anemenTos B rpymie MiscFees.
137 =>=>MiscFeeAmt Y | Amt 3HaueHre KoMuccHuu 1o caenke. [lome obs3arensHoe, eciiu NoMiscFees (136)>
0.
139 =>=>MiscFeeType Y |int '4' (Komuccust OUpxu) Tun komuccuu no caenke. Iose o6s3arensHoe, ecin NoMiscFees (136)> 0.
'98" (Komuccus 3a knupune)
'99'  (Komuccus 3a mex.
oocmyn)
162 =>SettlInstID H | String Hoenmugpuramop omuema na ucnonnenue
640 Price2 H | Price Lena emopoti uacmu PEIIO na damy ucnonnenuss (monvko 011 GoHO08020
PpUIHKa).
44 Price H | Price L]ena 3a edunuyy uncmpymenma
423 PriceType H |int Tun yenwt
5155 InstitutionID H | String Hoenmugpuxamop pacuemnoti opeanuzayuu
5202 TradeThruTime H | char ‘C’ (Bassxa 6 ayxyuon | Tun cobvimusi akmueayuu 3asa6Ku (MoabKo 0Jis 3asA6KU 8 AYKYUOH 3aKpblmus)
3aKpbImus)
5440 ClearingStatus H | String CocmosHue KIupuHzo8bix paciemos no coenke (Mmoavko 0Jis PoOHO08020 PbIHKA).
5934 ClearingRefNo H | String Yuuxanvueiti  udenmugpuxamop, npuceausaemvlii  KIUpUH2080U  CUCMEMOU
(moavko onst hondoeozo puinka).
6029 CurrencyCode H | String Koo santomel, 6 komopoii mopeyemcs L[
7693 ClientAccID H | String Hoenmugpurxamop pacuemuoeo cuema ¢ HKIL]
9580 ParentlD H | String Hoenmugpurayuonnvrii. Homep eumpunnou coenxu 6 Topeogou Cucmeme 0Ons
coenok PEIIO u eantommuvix SWAP coenox.
9938 ClearingHandlingType H | String Tun knupunea (Moawbko 05 POHO0B020 PLIHKA).
10003 | OperationType H | int Tun onepayuu (Moavko 05 POHO0B020 PHIHKA).
10104 | Pricel H | Price Lena nepeou uacmu PEIIO una oamy ucnonnenus (moivko 071 (OHO08020
PbIHKG).
10105 | CurrentRepoValue H | Amt Cymma PEIIO na mexywyto oamy (moavko 015 poH0068020 PLIHKA).
10106 | CurrentRepoBackValue H | Amt Cymma PEIIO na oamy ucnoanenus (moavko 0as (hoHO08020 PbIHKA).




10110 | TradeBalance H | Qty Obvem HeuCnoIHeHHOU Yacmu 3as6Ku, 6 1omax (Moavko 01sl PoOHO08020 PLIHKQ).

10111 | TotalAmount H | Amt Obwas cymma K UCNOIHEHUIO, 8 OEHENCHOM GbIPANCEHUU

10117 | LastCouponPaymentValue H | Amt O6vem kynonnoil gviniamol (MOIbLKO 0t (hOHO08020 PLIHKA).

10118 | LastCouponPaymentDate H | LocalMktDate Jama nocneoneti kynonnot viniamot (moavko 0ast hoHO068020 PLIHKA).

10119 | LastPrincipalPaymentValue | H | Amt Buinaamut no ocrosromy 0oney (moavko 0ns porndo8o2o peiHKa).

10120 | LastPrincipalPaymentDate H | LocalMktDate Jama nocneoneil svinaamol no ocuosnomy ooxey. [lama co OHa nocieoHux
mopeog no 6ymazam, éxodsuum 6 obecneuenue coeaxu PEIIO (moavko 0ns
¢onoosoeo pvinka).

10121 | ExpectedDiscount H | Price Ooicudaemas 8enuuuHa OUCKOHMA NOCE BbINIAMbL KOMNEHCAYUOHHO20 83HOCA
(mobKo 07151 POHO0B020 PHIHKA).

10122 | ExpectedQty H | Qty Ooicudaemoe Koauvecmeao Jomo8 Nocjie GblNiamvl KOMNEHCAYUOHHO2O 63HOCA
(monbko 015t POHO0B020 PHIHKA).

10123 | ExpectedRepoValue H | Amt Ooicudaemas  cymma PEIIO  na mekywyro oamy nocle — 6biniamol
KOMNEHCAYUOHHO20 B3HOCA (MOALKO 0I5l hOHO0B020 PLIHKA).

10124 | ExpectedRepoBackValue H | Amt Ooicudaemana  cymma PEINIO na Odamy ucnoanenuss nocie — 8binjiamol
KOMREHCAYUOHHO20 83HOCA (MOAbKO 071 (POHO0B020 PLIHKA).

10125 | ExpectedReturnValue H | Amt Ooicuoaeman cymma 6ozepama PEIIO nocne eviniamuvl KOMNEHCAYUOHHO2O
83HOCA (MONLKO OJ51 (POHO0B020 PLIHKQ).

10126 | PreciseBalance H | Qty Konuuecmeo yennvix Oymae Kk ucnoniHenuro no coeike (moavko 0is (poH006020
DpbIHKG).

<Standard Message Trailer> (0]

6. CepBuc MFIX Drop Copy

6.1. Execution Report (8)

Coobmenne Execution Report (8) ucrmons3yercs s nepenaun uHGopmanuu Gupme 000 BeexX 3asgBKax M CAEIKaX B COOTBETCTBUHU C MPaBaMU
nosb3oBatenst (USERID), ucnonb3yemoro i noakimtodeHnsi. OObIYHO JaHHBINH CEPBUC MCIOIB3YETCs IS BCeH (UPMBI, YTO TPEOYET MOIKIFOUCHHUS
MOJIb30BaTEesIeM, MMEIOIINM IpaBa AocTyna Ynpasistomero ¢upmel B Toprosoit Cucreme MOEX. [Jis ciennanbHbIX TPUMEHEHUH MTpaBa MOJIb30BATEIN
MOTYT OBbITh OTPaHUYEHBI TPYIION TPEHIEPOB.



<I'pymma «Header»> (0] Tun coobmenus = '8'

3ameuaHue:

BbIxonHOU Tpadduk cepsuca MFIX Drop Copy orpaHudeH aisi NperoTBpAIEHUs MEPErpy3Kd CETeBBIX KaHAIOB OOJBIIMM KOJIHMYECTBOM
coobmienuii. He crienyer oxumaTh cBepXMajoi 3aJ€pKKU B JIOCTaBKE COOOIICHMI OT JAaHHOTO cepBUcCa. B HOpMajbHBIX yCIOBUAX 3allepiKKa
cocrasisieT MmeHee 100 MUIUTHCEKYH]T.

Drop Copy He mocTaBiisieT OTYETHI )1 OTMEHHBIX COOOIIEHNN KOTOPBIC HE MEHSIFOT CITMCOK 3asiBOK B paMKax 00JIaCTH BUIUMOCTH

[Monst coobmenust Execution Report (8) onucanst B Tabnuie 30.
Tab6muma 30

Hannuue

37

OrderID o String Wnentnduxarop 3asBku, npucsanBaeMsiii Toprosoii Cucremoit MOEX.
‘YHUKaJEH BO BCEH UCTOPUM PhIHKA.

526

SecondaryClOrdID H String Ione 3amonnsercst 3HauenneM nosisi EXTREF u3 tabmuny MOEX u
COBIIAJAeT CO 3HAUCHUEM, YKa3aHHBIM IPH [IOCTAHOBKE 3asBKH.

11

ClOrdID 0] String VuukanpHslii (B TeueHme [mHsA s ganHoro  SenderComplD)
HOJIb30BATENIbCKUN  WACHTH(UKATOp 3asBKH, (IOJE 3aIOJHACTCS
sgaueHueM noias EXTREF w3 tabmmng MOEX u coBmamaer co
3HAYCHNEM, YKa3aHHBIM IIPH [OCTAHOBKE 3asIBKH) WIH WACHTH(DUKATOD
sanpoca Ha custme 3aseku (Order Cancel Request (F)), ecnu
Execution Report oTnpapinsieTcs B OTBET Ha HETO.

Ipumedanne: ClOrdID mokeT ObITh HEYHHKAIBHBIM HIIH COIEPKATH
snauenne ‘N/A’, HaniprMep, eCITH MOJIb30BaTENb CO3/Ial 3asBKY HE Yepes
npminoxxerne MFIX Transactional.

41

OrigCIlOrdID H Strin TTonp30BaTeNbCKUN HIEHTU(DUKATOP 3asIBKH, UCIIOIB3YETCS IIPU CHATUHA
p > Y p

3asBku. O0s13aTeNbHOE, €CITA 3TO COOOIICHHE OTIPABISIETCS] B OTBET HA

3ampoc 0 CHATUH 3asBKH oT monb3oBareist (Order Cancel Request (F)).



http://btobits.com/fixopaedia/fixdic44/message_Order_Cancel_Request_F.html

'l' (YacTn4HO MCIIOTHEHA)

'2' (UcnionHeHa)

'4' (Ormenena/Cusra)

‘6’ (PaccmatpuBaercs
OTMEHA/CHSTHE)

'8' (OTkI0HEHA)

‘9’ (Oxwumaer HACTYIUICHHUS
COOBITHSN)

o JonmycTtumble 3HAYEHHUS IIpumeuyanue
=
2
§
==
<['pymma «Parties»> H CropoHnsl 3asBKU. ['pynma oOs3arenbHas, ecnu ExecType (150) ne
sBrsietcst oqauM u3 (‘07 (Pasmerenue), ‘6’ (PaccmarpuBaeTcst CHITHE),
‘8’ (OTkioHEHHE)).
Kak npaBuio, rpyIimna coepxuT HAeHTH(GUKATOP GUPMBI U KO/ KIIMSHTA
(ecmu IpUMEHUM).
17 ExeclD o String YHUKaNbHBIA HMICHTU(QHUKATOP OTYeTa OO0 WCIOJIHCHWH 3asBKH
(Execution Report).
3ameuanue: Uil CHEJIOK 3HA4YEHUE JaHHOTO IOyt (QopMupyeTcs
crenyronum oopazom: <KMOEX ORDERNO> | <B/S direction> | <Trade
Time in HHMMSS format at Moscow time>. ITpu atom <B/S direction>
u <Trade Time in HHMMSS format at Moscow time> coBnazaioT co
3HAaYEHHUSIMH B €KEIHEBHOM OTUETE IO cZejKaM, npucbutaeMom MOEX
B KOHIIE JTHS.
150 ExecType o char '0' (Pazmerenne) Tumn oTyera 00 MCTIOJIHEHNH 3asBKH, KOTOPBIM OIMCHIBACT Ha3HAUCHHE
'4' (Custre) oTyera.
'6' (PaccMmaTpuBaetcs cHsITHE/)
'8' (OTKIIOHEHNE HEKOPPEKTHOU
3as1BKH)
'F' (Cnenka)
'I' (Cratyc 3asBKH)
39 OrdStatus (0] char '0' (HoBasi/AKTHBHAsT) Tekymmii cTaTyc 3asiBKH.




JonmycTtumble 3HAYEHHUS

IIpumeuyanue

=
=
=
636 WorkingIndicator H Boolean ‘N’ (He aktuBHas) Wunukatop, KOTOPBIA IOKa3bIBaeT, aKTHBUPOBAHA JIM Ha JaHHBIA
‘Y’ (AKTHBHAas) MOMEHT 3asiBKa. Mcmonbe3yercs TOnbko Ui 3aBOK co crarycoMm '0'
(HoBasi/AxTHBHas), Y KOTOpBIX 3aJaHO BpeMs aKTHBallMd B TMOJE
EffectiveTime (168).
378 ExecRestatementReason H int 97" (Ommena FOK 3asexu, | IlpmuwHa CHATHS 3asBKH, HCIIOJB3YeTCs, €CIM 3asBKa ObUla CHATA
Komopas He Mmoodicem Ovimb | TOProBOM CHCTEMOM.
UCNOIHEHA HeMEeONeHHO),
'98" (Ommena 3as6xku 6 KOHYe
MOpP206Oll Cceccuu Um 3as6Ku,
KOmopas npugooum K
3AKNIOUEHUI0 KDOCC - COCKU);
‘100’ (cuama no COD (Cancel
on disconnect )
1 Account O* | String Toprosslii cyeT, B cUeT KOTOPOTO MOAaHa 3asBKa.
64 SettIDate H* | LocalMktDate Jara pacueros, BeipakeHnast B [ TTTMMJI/] ¢popmare (mist hOHIOBOTO
Y BAJIIOTHOTO PHIHKOB).
<I'pynma «Instrument»> (0] Tukep, wuacHTUGHKATOp (UHAHCOBOTO HHCTPyMEHTa. B  KadecTBe
uneHTuuKatopa  (UHAHCOBOIO  HMHCTPYMEHTa  HUCIONB3yeTcs
SECCODE™.
54 Side (0] char '1' (Mokynka) Hampasnenune 3asBKH.
'2' (Mpomaxa B ciygae cpmenkm 1O CBOI HMHCTPYMEHTY (BalIOTHBIA PBIHOK),
HaIlpaBJIeHUE YKa3bIBAaeTCs IO CIIOT CAENKE ¢ OoJiee Mo3IHEel pacueTHOH
aToM.
<I'pymma «Order Qty Data»> H O0beM 3asiBKH, BRIPAKCHHBIN B JIOTaX.
40 OrdType H char 'l" (PeiHOYHAs) Ty 3as1BKH.

2" (JInmutHas)

‘W' (ITo cpenHeB3BEIIEHHOM
mene) (mis  GoHmOBOTO WM
BaJFOTHOTO PBIHKOB)



http://btobits.com/fixopaedia/fixdic44/tag_636_WorkingIndicator.html

JonmycTtumble 3HAYEHHUS

IIpumeuyanue

=

2

§

=

423 PriceType H int '1' (B mpoueHTax OT HoMuHaNa) | THUI HEHBI 3aABKH.

(TONIBKO JUTs POHIIOBOTO PHIHKA)
2" (3a eauHMIly UEHHOMU
Oymarn)
'9' (JIoxomHOCTB) (TOJBKO ISt
(hOHIOBOTO PHIHKA)

44 Price v Price Iena 3asBKH, UCIIOIB3YETCA A1 TUMHTHON 3asBKU. O0s3aTEIBHO, SCITH
3a71aHo B 3asBKe.

59 TimelnForce H char '0' (HeiicTBuTenbHa B TeueHUM | Bpemsi JCUCTBHS 3asABKH, ONPEICNACT, KaK JOJNro 3asBKa sBISICTCS

JTHST) JedcTBUTENbHOM. OTCYTCTBHE 3TOrO IOJSI HMHTEPIPETHPYETCs, Kak
'3 (Hemennenno nmn | «JleficTBUTENbHA B TCUCHUE THSY.

OTKJIOHHTb)

'4' (IcIoTHUTD MJTH OTKJIOHUTD)

7" (Ilo ueHe 3akpbIThs) (U

(OHIOBOTO PHIHKA)

168 EffectiveTime H UTCTimestamp Bpemst akTuBammu 3asiBKé (TOJIBKO JUTst (POHTOBOTO PHIHKA).

528 OrderCapacity H char 'P' (IMpunmunan/I nasa) HestensHOCT  (UPMBI,  pa3MecTuBHIed  3asBKy. KomOuHaIwms:
OrderCapacity (528) = 'P' u OrderRestrictions (529) ='5' ucnonesyercs
JUIsL ONpeeNieHUs] 3asiBKM MapkeT Meilkepa WM CHELHaNnucTa I
LIEHHBIM OymaraM (Juist ()OHIOBOTO PHIHKA).

529 OrderRestrictions H MultipleValueString | '5' (etictBoBath kak MapkeT- | OrpaHuueHnss MO 3asBKe. Mosxer  comepxxath  Habop

MeHKep MM KaK CHEeNHAIICT [0 | OrPaHMYCHUI/MHCTPYKIMK, pa3AeieHHbIX mnpodenoMm. KomOunarms:

[ICHHBIM OyMaram) OrderCapacity (528) = 'P' u OrderRestrictions (529) ='5' ucmons3yercs
IUIsl ompezAeNeHus 3asBKM MapkeT MelKepa WIM CIenHaiucra Io
LIEHHBIM Oymaram (Juist ()OHIOBOTO PHIHKA).

32 LastQty v Qty OObeM 3asBKH, BBIPOXEHHBI B JIOTaX, HPOJAHHBIN/KYIUICHHBIH B
paMKax dToi (mocnemHeif) cpenku 1o JaHHOW 3asBke. [lore
obs13atenbHOe, ecnn ExecType (150) = 'F' (Cnenka).

31 LastPx vy Price Iena Toi (oCaeaHEH) CACIKH IO JaHHOM 3asiBKe. I1os1e 00si3aTenpHoe,
eciu ExecType (150) = 'F' (Cuenka).



http://btobits.com/fixopaedia/fixdic44/tag_32_LastQty.html
http://btobits.com/fixopaedia/fixdic44/data_types.html#{Qty}
http://btobits.com/fixopaedia/fixdic44/tag_150_ExecType.html
http://btobits.com/fixopaedia/fixdic44/tag_31_LastPx.html
http://btobits.com/fixopaedia/fixdic44/data_types.html#{Price}
http://btobits.com/fixopaedia/fixdic44/tag_150_ExecType.html
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JonmycTtumble 3HAYEHHUS

IIpumeuyanue

Wnentndukarop TOproBoil ceccun. B kauectBe wuneHTH(HKaTOpa

336 TradingSessionID O* | String
TOProBoii ceccuu uctoib3yercs pexxum ToproB (SECBOARD).
625 TradingSessionSublD H String ‘OPEN’- meproj OTKpBITHS Iepron TOproBoit ceccruu, Koraa OblIa pa3MelieHa 3asBKa.
‘S’ — mepuox ayknuoHa
OTKPBITHS
‘NORM?’ — HOpMaJbHBIH
HIEPHOJ] TOPTOB
‘CLOS’ — mepuo 3aKphITHS
‘FCLOS’ — puHanbHbINA IEPHOT
3aKPBITUS
‘CA’ - ayKIIMOH 3aKPBITH
‘I’ - AMCKpETHBIN ayKIIHOH
‘D’ - ayKIIMOH KPYITHBIX
MTAKEeTOB (TOJIBKO ISt
(OHITOBOTO PHIHKA)
‘E° - Topru mo neHe ayKIuoHa
3aKPBITHS
‘IPO’ — mepBuuHOE
pa3smelieHue
151 LeavesQty o Qty Hewucnonnennas yactp 3asBku. Ecim OrdStatus (39) = 4%, ‘6° wim ‘8’
(1.e. 3as1BKa OoJiee HEe aKTUBHA WJIM OXKHUAAET cHATHE), To LeavesQty = 0,
unaue LeavesQty = OrderQty — CumQty.
B ciiydae caenok mo CBOIM WHCTPYMEHTY (BAaJIOTHBIH PHIHOK) CO CIOT
nosnem Symbol (55), LeavesQty = “0”.
14 CumQty (0] Qty WcnonHeHHass 4acTh 3asBKH. ECIH 3asBKa OXKHIOAeT CHSITHE, T.C.
OrdStatus (39) = “6°, To CumQty = 0.
6 AvgPx O Price CpenHeB3BelIeHHAs IIeHa CIIeNIOK 110 3asBke. Beerna ‘0’ ms MOEX.




JonmycTtumble 3HAYEHHUS

IIpumeuyanue
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60 TransactTime ¥* | UTCTimestamp Bpewms pecucmpayuu unu cHsamus 3as16Ku, Uil 8peMsl 3aKIIOYeHUs. COeNKU

no 3asexe. Obsizamenvhoe, eciu ExecType (150) sensemcss oonum us
(‘F’, 4.
Tlons 60 u 9412 ¢opmupyrom 3nauenue epemenu Havaia 06pabOMKU
mopzaosozo npuxasa sopom TC. Ilpu naruuuu ovepeou Ha 0o6pabomky
Ha 6x00e A0pa epeMs 0HCUOAHUS 8 ouepeldu Oydem YUUMbIBAMbCS 8
BHAYEHUU BPEMEHU PeSUCPaYyUU 3anpocd.

9412 OrigTime H int Bpemss mpansakyuu 6 MUKPOCEKYHOAX KAK YKA3AHO 6 MOpPeosol
cucmenme. [lannoe snauenue ciredyem npubasums K 3Hauenuio 8 60-u
nojie Onsi NOAYHEHUs BPEeMEHU MPAH3AKYUU ¢ MUKDOCEKYHOHOU
MOYHOCMBIO.

5155 InstitutionID H String Hoenmugpuxamop pacuemmnot opeanuzayuu

5202 TradeThruTime H char ‘C’ (Basska 6 aykyuown | Tun cobvimus axmuseayuu 3as6Ku (MOIbKO OAs 3456KU 6 AYKyuou

3aKpbimus,) 3aKpbImus)

6029 CurrencyCode H String Koo eanromul, 6 komopoii mopeyemcs L[B

6636 StipulationValue H char Y’ (Ha) Hnouxamop Y’ yrasvieaem, umo cOeka 3aKIOYeHd HA OCHOBAHUU

‘N’ (Hem) aticboepe-3aa6Ku
7695 CoverlD H char Y’ (la) Ipusnax 610KUPOGKU DUHAHCOB02O UHCMPYMEHMA HA CREYUAIbHOM
‘N’(Hem) cueme Ha epems onepayuu PEIIO

7693 ClientAcclD H String Hoenmugpuxamop pacuemnozo cuema ¢ HKI]

9173 TradelssueDate H Date Jlama 3axmouenus coenxu

9945 OrigOrderID H String Vrazvieaem D usmenennoii 3asexu. Ucnonvzyemes 6 omeem na Order

Cancel/Replace Request (G).

Ipumeuanue: npu 3amene 3as6Ku ell NPUCBAUBACTICS HOBbLUL OUPICEBOT
nHomep OrderlD (37). B none 9945 yrasvieaemcs bupoicesoil Homep
3A56KU, CHAMOU NPU GLINOIHEHUU USMEHEHUSI.




JonmycTtumble 3HAYEHHUS

IIpumeuyanue

=
2
§
==
9580 ParentlD H String Hoenmugpurxayuonnwiii Homep sumpunnou coenku 6 Topeosou Cucmeme
ona coenox PEIIO u éamomuvix SWAP coenox.
<I'pymma «Commission Datay> H CymMapHast KOMHCCHS 110 CIIENIKe, KOTopas Obliia 3aKJIF0YCHA HAa OCHOBE
JTAHHOM 3asIBKH.
<Ipymma «Yield Data»> H JIOXOIHOCTB IO CHEIKE.
159 AccruedInterestAmt H Amt HakonmeHHBIH KYHOHHBIH TOXOI IO CHEIKE UII KOHBEPTHPYEMBIX
oOnuranuii WM (UHAHCOBBIX HWHCTPYMEHTOB C (PHKCHPOBaHHBIM
JIOXOJIOM (TOJIBKO JUTsl (POHTIOBOTO PHIHKA).
119 SettlCurrAmt H Amt OOBbeM cHeNKW 10 HOMHUHAJY, BBIPOKEHHBIH B BajJlOTEe HOMHUHAJA
(TOMBKO 117151 POHIOBOTO PHIHKA).
58 Text H String TekcroBass crpoka B cBoboxHoM (opmare. Mcmomb3yercs uis
JIeTAIN3AIMN IPUYUHBI OTKJIIOHEHHS 3aIpoca TEKYIIEro cTaTyca 3asiBKU
WK pa3MeIIeHHs 3asBKH.
136 NoMiscFees H NumInGroup KonmuectBo anemenToB B rpymmne MiscFees
137 =>MiscFeeAmt v Amt 3HaueHue koMuccnu 1o caenke. [lone oba3arensuoe, eciin NoMiscFees
(136)>0
139 =>MiscFeeType 0% int '4' (Komucceuns GUpIKH) Tun komuccuu mo cuenke. [lome oGs3arensroe, ecimm NoMiscFees
98" (Komuccus 3a knupunz) (136)>0
'99" (Komuccus 3a mex. docmyn)
<Ipynna «TrdRegTimestamps»> H Bpewms pecucmpayuu 3asexu na MOEX.
1090 MaxPriceLevels H int 1 (I1o oonoti yene) Makcumanvroe KOIUYECMB0 YEHOBbIX YPOGHell Ol COelOK NO MOl
3as6Ke.
851 LastLiquidityind H int '1' (dobaensem nukeudHocme) | 3TOT dnar NOKasbIBaeT, 3aK/OYEHa /M cAefika MO MaCCUBHOWM
(adding liquidity) nnu no arpeccusHoli (taking liquidity) 3anBke.
'2’ (3abupaem nukeuoHocms)
MpUMEHMMO TONBKO ANA CO0bLLEHMI O caeNKax.
<I'pynmna «Trailer»> o




