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BeeneHune

HasHayeHne AOKyMeHTa

B nmanHoM moKymeHTe mpencTaBieHo onucanue mpotokona FIX MockoBckolt bupxu asst moakimo4eHus: K TopraM (OHIO0BOTO
pbiHKa B pexxumax agpectoro PIIC. Onucanue ocHoBbIBaeTcs Ha criendukanmu crangaptaoro FIX (Financial Information Exchange)
Bepcuu 4.4. Ilpennonaraercs, 4To MOJb30BaTEIb YK€ 3HAKOM C OCHOBAMH 3TOTO IPOTOKONA. JOMycTHMO HCHOIb30BaHUE BEPCUU
nportokoja 5.0 SP2, OIHAKO BEPCHEW MPOTOKOJIA IO yMOJYaHWIO cuuTaercs 4.4. B maHHyw crnenudukanuioo HE BXOIAT
aJIMUHUCTPATUBHbI M TEXHUYECKHE AacCleKTbl OpraHu3alMd CETEBOr0 IOJKIIOUEHHs, a Takke CHocoObl o0ecrnedeHus ero
6e3omacHocTH. [lonp30BaTeNt0 pEKOMEHIYETCsl MPUIEPKUBATHCA JaHHOW crienudukanuu npu GopmupoBanuu FIX coobmenuii, B
IPOTHBHOM CJIy4ae, pe3ysbTaT 00paboTKH JaHHBIX COOOIICHNH CEPBUCOM MOXKET OTIMYATHCS OT O’KUAAEMOTO MOJIH30BATEIIEM.

Kaxxnoe coobmienue (rpynna) onuceiBaercs tTadnuiei. Kaxkaas ctpoka B Tabiuiie 3T0 - mojie cooOeHus rpynimbl. s Kaxa0ro
MOJIS YKa3aHbI:

e Tag — uncio, KOTOPOe HEMOCPEACTBEHHO HCTONb3yeTcs pu GpopmupoBanuu FIX coobmenus.

e [lose — mpuBeneHO UM TIOJISL, KOTOPOE He ucmnoiib3yercs npu popmupoBannu FIX cooOuienus; BBeAeHO Tl y100CTBa,
B KauecTBe KpaTtkoro onucanus. B nokymenranuu FIX mone Moxxer ObITh yKa3aHO Kak ¢ UCIONb30BaHUEM Tag, Tak u ¢
ucnosnbs3oBanueM Field name.

e Hanuuue — atpuOyT MoJs1, KOTOPBIN MOKa3bIBAET, TOJYKHO JI 10JI€ 00s13aTENIbHO MPUCYTCTBOBATH B COOOILIEHUH.

o «O» - 00s13aTenBbHOE MOJIE;

«H» - HeoOs3aTeNbHOE MOJIE;

«Y» - 00s3aTeNbHOE NP ONPENIETICHHOM YCIOBHH.

«O*y - obs3arensHOe noiie At MOEX, Ho HeoOs13aTenbHOE 0 cTanAapTy npoTtokona FIX;

0 O O O

«H*» - neoOs3arenpHoe mone ;i MOEX, HO o0s3aTesibHOE WM YCIOBHO 00s3aTEJIbHOE MO CTaHAApTy
nporokona FIX;
o «¥*» - ycnoBHo oGs3atenbHoe it MOEX, HO HeoOs13aTenbHOe 1Mo cTaHxapty nportokona FIX.
e Tun — Tum noss.
e JlonmycTUMbIe 3HAYCHHS — TOTIOJTHUTEILHBIE OTPAaHHMYCHHS Ha THII TIOJISL.



° HpI/IMeanI/Ie — ACTAJIBHOC OIMMCAaHUC I1OJIA.
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MepBas Bepcust AOKYMEHTa




[pynnbl nosaen

3aronosok (Header)

CraniapTHBIH 3ar0JI0BOK, KOTOPBIN JIOJDKHO COAEPIKATh KaXK0€ COOOIICHNE.

8 BeginString O  String (7) 'FIX.4.4' Omnpezenser Havyano HOBOTO COOOLICHHS M BEPCHIO
MPOTOKOJIA. Beeraa comep Ut He3amuppoBaHHbIC JaHHBIC,
JOJDKHO OBITH ITEPBBIM ITOJIEM B COOOIICHHH.

9 BodyLength O  Length JlinHa coobuienus. PaccunThIBaeTCS B COOTBETCTBHUU CO
cTaHmapToM. Beerna comepuT HesamndpoBaHHbIE TaHHBIE,
JIOJDKHO OBITH BTOPBIM TIOJIEM B COOOIICHUH.

35 | MsgType O  String (10) Omnpezenset Tin coobuieHus. Beerna cogepxut
He3an(ppPOBaHHBIE JAHHBIC, JOJDKHO OBITH TPETHHM IOJIEM B
COOOILIEHNH.

49 SenderComplD O | String (12) Unentudukarop GpupMbl — OTHpaBUTEINST COOOLICHHUSL.

Bceerna copepxut HezammdpoBaHHble qanHbIe. Ecin
coobmenue ornpasisgercs B MOEX, 3To moie 1omkHO
cozepkarb uaentudukatop nonszosareins (USERID),
npucBoenHoe Opokepy Ha MOEX.

56 TargetComplID O  String Wnentndukarop GupMBI — MOITydaTENs COOOICHNS.
Bcerna comepxut HezammdpoBaHHbIe naHHBIE. Ecin
coobreHue otnpasisiercs ¢ MOEX, 3To moje A0J1KHO
conepxath unentudukarop mnoiap3onarens (USERID),
npucBoenHoe Opokepy Ha MOEX.

34 MsgSeqNum O  SegNum TTopsAaKOBBIH HOMEP COOOIICHHMS.

MoskeT ObITh BCTPOCH B OJIOK 3aIIU(pPOBAHHBIX TaHHBIX.



43 | PossDupFlag

97 PossResend

52 SendingTime

122 | OrigSendingTime

Tpennep (Trailer)

Boolean

Boolean

UTCTimestamp

UTCTimestamp

"Y' (Bo3amorkHOE TyOIHIIMPOBAHIE)
‘N' (ITepBoHavanbpHas nepenaya)

‘Y’ (Bo3aMoykHas TOBTOpPHAsS IIEPECHIIKA)
‘N’ (ITepBoHayansHas mepeaada)

CTaHI[apTHOC OKOHYAaHHUC COOGH_IGHI/I}I, KOTOPOC JOJIZKHO COACPIKATD KaXKJI0€ COOGIIIGHI/Ie.

Unentudukarop, moKa3pIBaIOIMINI BO3MOXKHYIO TIOBTOPHYIO
MePECHUIKY COOOIEHMS TI0/ TEM K€ MOPSIKOBEIM HOMEPOM.
O0s3aTeNIbHOE IPU IOBTOPHOH MEPECHUIKE COOOIIEHUH.

Wunukarop, Moka3pIBaIOMIN, YTO COOOIIEHNE MOYKET
conepKaTtb HHPOPMALHIO, KOTopas OblIa OTIIPaBIICHA MO
JPYTHM TIOPSAKOBBIM HOMEPOM.

Bpewms mepenaun cooOmieHus (BEIpakKeHO BO BPEMEHHOU 30HE
UTC). ®opmat moast YYYYMMDD-HH:MM:SS.sss.
Cexnust MUJIUCEKYH]T SSS BCETra COASPIKUT 3 CUMBOJIA.

Hacrosmiee/opurunanbHoe BpeMsi epeaadn COOOMEeHHUs pr
TepechlIKe COOOIIEHHH B OTBET Ha 3aIIPOC O NEPECHIIKE
(coobmenne Resend Request (2)), Berpaxeno B UTC
¢dopmare. Dopmat moinst YYYYMMDD-HH:MM:SS.sss.
OO0s13aTesnbHOE, €CIIN COOOLIeHUE NIepeChlIaeTCs B OTBET Ha
3ampoc o nepecbuike (coobmenue Resend Request (2)).

10 CheckSum

String(3)

KonrponbHas cymma coobuienust (3 Oaiira). Beerna
COJICPIKUT He3ann(hpoBaHHBIE JAaHHBIE, TOJKHO OBITh
IIOCJIEHUM II0JIEM B COOOIIIEHHH.



pynna Parties

I'pynma «Parties» onpenenser CTOPOHbI 3asIBKH WM CCIKH, HH(POpMAIIKs O KOTOPBIX IIEpeacTCsi B COOOIICHHH.

Jliist Kax 1ol M3 CTOPOH CIIENIKU/3asBKU 0053aTeNIbHO JOJDKHBI OBITh OIpezesieHbl chaenytomue mois: PartylD (448), PartylDSource (447), PartyRole
(452).

* YToOBI OTIIPaBUTH 3aBKY OT UMEHU (UPMBI, HY’KHO 331aTh:

PartyID (448) = <unentuduxarop ¢pupmer>, PartyIDSource (447) = ‘D’, PartyRole (452) = “1’;
PartylD (448) = <unentudukarop bupmbl kouTpareara>, PartylDSource (447) = ‘D’, PartyRole (452) = “17’;

* YToOBI OTIIPABUTH 3aBKY OT UMCHHU KJIMEHTA, HY)KHO 3a/1aTh:
PartyID (448) = <kop knuenta>, PartyIDSource (447) = ‘D’, PartyRole (452) = *3’;
PartyID (448) = <unentudukarop Gpupmsl KoHTpareHTa>, PartylDSource (447) = ‘D’, PartyRole (452) = “17’;

453 | NoPartylD O*  NumlInGroup KommaectBo amemenTos B PartylDs rpymrre.

448 | => PartylD v String (12) Wnentudukatop win ko1 cTopoHbl. O0sI3aTeIbHEIH, eCITU
OTIpeJIeIICH KITACC/THIT WIIA UCTOYHUK HICHTH(OUKATOPOB
cropoH (PartyIDSource(447)). O6s3aTensHOe, ecnu
KoJMuecTBO 31eMeHToB B PartylDs rpynmne> 0.

CTOpOHOI#T CIIENKH/3aBKH MOXKET BBICTYIIATH: TIOJIb30BATEIh
(bpoxkep), Opokepckast hupma, KIHSHT Opokepa.



447 | => PartylDSource v char ‘D’ (HacTHBIi/CIICIIMaIbHBIA KOM)

452 | => PartyRole v int ‘1’ (Pupma-MCHOIHUTEID)
‘3’ (UneHTnduxatop KIMEeHTa)
‘12’ (Tpelinep-UCTIOTHATEI)
‘17’ (Oupma-KOHTpAreHT)

pynna Instrument

I'pymma «Instrumenty» onpenensier GrHAHCOBBI HHCTPYMEHT, KOTOPBII TOPTYeTCs Ha OUpKe.

Krnace/Tun niny HCTOYHUK HICHTH()UKATOPOB CTOPOH.
O0s3aTeNbHBIN, €CIIN ONPEIeNICH NISHTU(HUKATOP CTOPOHBI
(PartyID (448)) nim eciin KosnaecTBo 3yieMeHToB B PartylDs
rpyme> 0.

JUis ka0 ONpeIeIeHHOM CTOPOHBI, I0JIE JOKHO
colepKaTth KOHCTaHTHOE 3HadueHue ‘D’
(YacTHBIN/CrIEHATbHBINA KOI).

Posb nim THI CTOPOHBIL, KOJI KOTOPOU ONpeJieNieH B TI0JIe
PartyID (448). O6s13aTenbHOE, €CIIH KOJHUECTBO 3JICMEHTOB B
PartyIDs rpymme> 0.

‘1’ (Oupma-UCTIOTHUTENb) — UCHONB3YETCS U (PUPMBL,

‘3’ (UneHTnduKaTop KIMEHTa) — UCHOJIB3YETCs ISl YKa3aHUs
B 3asBKE KOJIa KJINCHTA;

‘12’ (Tpeiinep-UCIONHATEINH) — HCIIOMB3YETCS IS yKa3aHMUs
T10JIb30BATEIS;

‘17’ (dupma-KOHTpAreHT) — UCIIOJIL3YETCS AJIsl yKa3aHUs
(¢upMBI-TTapTHEPA, BEICTYTIAIOMICH BTOPOH CTOPOHOI B
CHEINKE.

55 Symbol (0] String (12)

Kon/a66peBuatypa nienHoii 6ymaru. B ero kauectse
HCIIONB3YeTCsl BHYTPSHHUI HACHTU(DHUKATOP HUHAHCOBOTO
unctpymentra Ha MOEX (SECCODE).



460 | Product H int WneHTr(huKaTOp, MOKA3EIBAOMININ K KAKOMY TIPOIYKTY
OTHOCHUTCSI LIcHHAsE Oymara.

CoobLeHMA CeCCMOHHOTO YPOBHS

C006H_IGHI/I$I CCCCUOHHOI'O YPOBHA HMCIOJIB3YIOTCA MJIA YCTAHOBJICHHUA FIX ceCCru, €€ NMOoAACPIKKHU, KOHTPOJIA COCTOAHUA COCAUHCHUA U BO3MOKHOCTD
BOCCTAHOBJICHUA CECCUU B ClIy4dac cOoeB.

Logon (A)

Coo01ieHne, THULMUPYIOILEEe UIIH MTOITBEPKAA0IIee YyCTaHOBKH ceccUi. JI0KHO OBITh MEepBBIM COOOIIEHNEM B KaXA0M nojaxitoueHuu. [lepenaercs B
00e croponsl. OTBeTHOE coobIeHre Logon B citydae ycremnHoi aBTopru3anny, Kak IpaBuio, IPUXOAUT HE MEHee 4eM yepe3 3 CeKyH/Ibl. DTO clleyeT
YYUTBIBATh IPU HACTPOMKE BPEMEHHU OXKHIaHUS OTBETHOTO Logon’a Ha CcTOpOHE KIIMEHTA.

IIpumeyaHue: HE AOMYCKACTCS UCIONB30BaHUE 0JHOTO U TOT0 ke SenderComplD Gosnee ogHOTO pa3a, HE3aBUCUMO OT THIIA CEPBHUCA.

@yHkumMs cMeHbl napoJisi. Eciu TpeGyercss CMEHUTh Maposib OJb30BaTeNs, yKaxkuTe ero B noje NewPassword (925).
B 3aBuCHMOCTH OT yCHENTHOCTH MPOIecca BO3ZMOXKHBI CIEAYIOIMNE CIICHAPUN:
e Ecnu cMeHa maposist mpolia yCrenHo, cepBep OTIPAaBUT CTaHAAPTHOE OTBeTHOe coobueHne Logon (A), kKak B cilyyae yCHelHONH aBTOpU3aLINK.
VYcraHoBieHHas ceccust OyeT HCIIOIb30BaTh HOBBIM MapoJIb.
e Ecnu B none NewPassword (925) yka3aHo HelolmycTUMOE 3HaYCHUE, CEpBEp OTIPABUT OTBETHOE coodiienue Logout (5) ¢ ykazaHueM MpUIHHBI

0TKa3a B CMCHC IapoJIAd.

<I'pymmna «Header»> (0] Tun coobmenus = 'A'
98 EncryptMethod O | int '0' (Her) Metoxn mudpoBanus. Beerna cogepxut HezanmmdpoBaHHBIE
JIaHHbIE.

Baxno: [Iudposanue ve noaaepkusacrcs Ha MOEX
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108

141

1137

554

925
1409

6936

HeartBtint

ResetSeqNumFlag

DefaultApplVeriD

Password

NewPassword

SessionStatus

LanguagelD

<I'pynna «Trailer»>

Logout (5)

CooOienre, THUIMUPYIOIIEE WK MOATBEPHKAAIOIIEEe 3aBEPIICHUE CECCHU.

11

O*

int

Boolean

String

String(8)

String(8)
Char

Char

Y' (Ha)
'N' (Her)

'9' (FIX 5.0 SP2)

‘0’ (Ceccust akTHBHA)

‘5’ (HeBepHblit Tapob WK UMS
I0JIb30BATEIA)

‘7’ (JIoron He BO3MOKeH \ HIAEHTH()UKATOD
yKe TOAKITIOUEH)

‘R’ (Pycckmii s13bIK)

‘E’ (AHIIMHCKHN SI3BIK)

WuTepBan o)KumgaHus TOPTOBBIX COOOIMICHIHA MIIA COOOIIEHUH
HeartBeat. [1pu 3nauennn nons HeartBtInt BHe quama3ona 1
... 60 (cexyHI) KJIMEHT MOJydyuT coodmenne Tumna Logout
(35=5) ¢ TEeKCTOBBIM ONMHUCAHUEM OITHOKH.

Wupukatop, yKa3bIBarOIIUl JOIDKHEI T 00€ CTOPOHEI

cOpPOCUTH CIETUHKH COOOIICHUH. 3HAUEHHE [T0 YMOITIaHHIO —
N.

Bepcus nporokona. YKa3slBaeTCs €CIIM UCIIOJIb3YETCSI BEPCUS
mpotokoa FIX 5.0.

[Mapons nonb3oBarens. (MakcumanbHast JyiMHa — 8
CHMBOJIOB)

[Ipu oTrIpaBKe COOOLICHNUS KIIMEHTOM CepBepy, Moe
SABJIACTCS O6ﬂ3aTeHLHI>IM K 3aII0JIHCHUIO

Hogsrit maposs aiist SenderComplD(49).

Cratyc ycTaHOBKH ceccut. OTIpaBiseTcs cepBepoM
KIMEHTY, B CIy4ae BO3HUKHOBEHHS IPOOJIEM.

JKemaemsblit 1361k cooOmenuii TC.



<I'pymmna «Header»> (0] Tun coobmenus = '5'

58 | Text H String [IpruunHa 3aBepIIeHHs CECCHH.

<I'pynna «Trailer»>

Heartbeat (0)

Cooo6menne Heartbeat (0) ucronb3yercs 11 KOHTPOJISE COCTOSIHUSI COSMHEHUS.

Ecnu Heartbeat (0) coo6renune moceutaetcss B otBeT Ha Test Request (1) coobrenue, To B mepBom - moiie TestReqlD (112) mommkHO comepath
unentudukarop Test Request (1) cooOmieHus, Ha KOTOPOE OHO SIBISCTCS OTBETOM. DTO HCIOJIB3YETCS I TOTO, YTOOBI ONPEACIHUTD SIBISCTCS JIH
Heartbeat (0) coobierre otBerom Ha Test Request (1) coobienue.

<I'pynna «Header»> (¢} Tun coobmenus = '0'

112 | TestReqlD H | String Wnentupuxarop Test Request (1) coobienus, Ha KOTOpPoe
Heartbeat (0) siBisiercst oTBeTOM.

<I'pymma «Trailer»> (0]




Test Request (1)

Test Request (1) coobrienue 3anpammBaet Heartbeat (0) coobrienue y nporuBomnonoxHoi croponsl. Coodmienue Test Request (1) ucnonb3yeres s
MIPOBEPKH MOPSIKOBBIX HOMEPOB MJIM COCTOsIHUS coenuHeHus. Ha cooGmienue Test Request (1) mpotuBomnonioxkHas cropora orBeuaet Heartbeat (0)
coobrieHueM, B kotopom TestReqlID (112) — unentuduxarop (1) cooduieHus.

<I'pynna «Header»> O Tun coobmenus = '1'

112 | TestReqlD O | String Unentuduxarop Test Request (1) coobuienust.

<I'pymma «Trailer»>

Resend Request (2)

Coobmenne Resend Request (2) ucrnonb3yeTcs A7si MHUIMAPOBAHKS TOBTOPHOM MEPEChUIKH COOOIICHU. DTa (GYHKIINS HCIIOIB3YETCs B CIIydasix, €CIIH
00HapyKEHO PACXOKACHUE B TIOPSIKOBBIX HOMEPAX COOOIIEHUH MM KaK (QyHKIHS MpoLiecca HHUIHATH3aIUH.

<I'pymma «Header»> (0] Tun coobmenus = '2'
7 BeginSeqNo O | SegNum Homep niepBoro cooOiieHus, KOTOpoe HyKHO TTOBTOPHO
nepeciaTs.



http://btobits.com/fixopaedia/fixdic44/message_Resend_Request_2.html

16 EndSegNo O | SegNum Homep nocneHero cooo0mieHust, KOTOpoe Hy»KHO MOBTOPHO
nepeciarh.
Eciu Hy>KHO 3aIPOCHTD MIOBTOPHYO MEPECHLUIKY OHOTO
coobmenwus, Toraa BeginSeqNo (7) = EndSegNo (16). Ecim
HY’KHO 3aIIPOCHTE BCE MOCIIEAYIONIHE COOOIICHNUS, HAUNHAS C
ompeeneHHoro Homepa, roraa EndSegNo (16) = '0°
(moxa3bIBaeT OECKOHEYHOCTD).

<I'pymma «Trailer»> (0]

Sequence Reset (4)

Cooomienune Sequence Reset (4) umeer ciieyromre pexKuMb:
e PexuM 3anonHeHus nmpodenoB (ucnonb3yercs mnoine MsgSeqNum);
e Pexum cOpaceiBanms cueTIUKOB (TIosie MsgSeqNum UTHOPUPYETCS).

Pexum 3anonaenus mpodesos (Gap Fill mode) ucnons3yercs kak orBer Ha coobiienue Resend Request (2) B ciyuae, eciu 0JHO WM HECKOJIBKO
COOOIIEHUH TOJIKHBI ObITh IPOIYIIEHBI TOTOMY, YTO:
e Ha npoTsbkeHHMM HOPMalbHOTO IMpoliecca MOBTOPHOW IMOCBUIKM OTIPABISAIONIAs CTOPOHA MOXKET BbIOpAaTh «HE OTHPABIATH COOOILEHUS
(HampumMmep, eciu 3asiBKa HE aKTyajibHa);
e Ha npoTsbkeHHH HOPMAJIBHOTO TPOoIecca MOBTOPHOM MOCBUIKH MPOIYCKAIOTCS HOMEpa aJMUHUCTPAaTHBHBIX cooOmieHuid (Hanpumep, Heartbeat
(0), Test Request (1)).

GapFillFlag (123) field = "Y" — cBuaeTENCTBYET O TOM, YTO HUCIIOJIB3YETCS PEIKHM 3alIOTHEHHSI IPOOEIIOB.

<I'pymmna «Header»> (0] Tun coobmenus = '4'
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123 | GapFillFlag

36 NewSegNo

<I'pymma «Trailer»>

Reject (3)

H

(¢}

o

Boolean

SeqNum

"Y' (PexxuM 3anI0THEHUS IPOOETOB
(ucmonmp3yercs none MsgSeqNum))

'N' (PesxuM cOpachIiBaHUs CYETYUKOB (TI0JIE
MsgSeqNum uraopupyercs))

WnentudukaTtop, KOTOPHIA MOKA3BIBACT JODKHO JIH
coobimenue Sequence Reset (4) 3ameHsTh/3aMeIaTh
aJIMAHUCTPATUBHBIC HIIH COOOIICHIS OM3HEC YPOBHS,
KOTOpBIE He OyIyT MOBTOPHO MEPECHLIATHCS.

HoBblii nopsaKoBbIil HOMED.

VYka3bIBaeT Ha HEBEPHO MEPEIaHHOE HITH HEJOMyCTUMOE COOOIICHUE CECCHOHHOTO YPOBHSI, IPUIIEIIIEE OT IMPOTUBOTIOIOXHON CTOPOHBI.

[Tepenaga 3TOro cOOOIICHUS CUTHATM3UPYET O CEPhE3HOMN OMMOKE B COOJIIOIeHNH crierudukanui. Harpumep, 0 He3almoJIHEHHOM 0053aTeIbHOM T10JIe
cooOmieHus. CooOIeH s, OTIIPaBIIIEMbIC TIOJIB30BATEIIEM CUCTEME, OYAyT IPOUTHOPHUPOBAHBI. MbI HE PEKOMEH/IyEeM I10JIb30BATEIISIM OTIPABISTH 3TO
cooOmienne. 3mumiHss ak THBHOCTb ITPH €ro OTIPABKE 3arpsi3HSET JIOT (ailibl M CHUKAET YIA00CTBO MOAICPKKH.

<I'pymmna «Header»>
45 | RefSeqNum
371 RefTaglD

372 | RefMsgType

373  SessionRejectReason
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ooIZ = O O

SeqNum
int
String(10)

int

'0' (HekoppeKTHblii Ter)

'1' (MpomyteHo 00s3aTENBHOE TOJIE)

'2' (Ter He ompeesneH sl COOOTIEHHS
TaKOro THUIIA)

'3' (HeompemeneHHbII TeT)

'4' (3HaueHUE JUTS 3TOTO Tera He YKa3aHo)
'5' (Yka3zaHO HEKOPPEKTHOE 3HAYCHUE IS

Tun cooOwmenus = '3’

MsgSegNum (34) OTKJIOHAEMOTO COOOIIEHHS.
Ter HEKOPPEKTHOTO OIS,
MsgType (35) OTKIOHSIEMOTO COOOIIEHHSL.

HpI/I‘II/IHa OTKJIOHCHMU.



9TOro Tera (3HaYCHHUE BHIXOAUT 38
JIOITyCTHMBIC MPEJIEIIBI))
'6' (HexoppeKTHBIN GOopMAaT TaHHBIX IS
3HAYEHMS)
‘7" (TTpo6iteMbI pacmudpOBKH)
'8' (ITpobieMbl MOATIHCH)
'9' (ITpo6itemsr ¢ ComplD)
'10' (TTpo6irembI ¢
MPaBUIBHOCTEIO/TOUHOCTRIO SendingTime)
'11' (HekOppeKTHBI# THIT COOOIICHHS)
'12' (TTpo6emsl pu Banuaarmu XML)
'13' (Ter BcTpevaeTcst 6OIIBINE, YEM OMH
pas)
'14' (Teru ompeneneHbl HE B
COOTBETCTBYIOIIEM IOPSIIKE)
'15' ([Tostst rpymIIBI OTIPEICTICHBI HE B
COOTBETCTBYIOLIEM MOPSIIKE)
'16' (HenpaBuiIbHO PacCUUTaHO KOTHIECTBO
anemenToB B Tpymme (NuminGroup))
'17' (3HayeHus TMOIsl, Y KOTOPOTO THIT HE
"data", comepkuT pa3ienuTesb)
'99' (Zlpyroe)

58 | Text H | String CTpoKa ¢ TeKCTOM, OOBSICHSIIOIINM MPUYNHY OTKa3a.

<I'pymma «Trailer»>

Trading Session Status (h)

Coobmenue Trading Session Status (h) mpenocraBnsier HHGOPMAIKIO O CTaTyce MOIKIIOYEHUSI K KOHKpeTHOMY pbiHKY MOEX u otnpasmsiercs FIX
KJIMEeHTy 0e3 3ampoca (unsolicited) B ciemyonumx ciryqasx:

e Coenunenue FIX cepsepa ¢ Toprosoii cucremoit MOEX ycTanoBieHO

e Coenunenue FIX cepsepa c Toprosoii cuctemoit MOEX 3aBepiiieHO KOPpEeKTHO

e Coenunenue FIX cepsepa c Toprosoii cuctemoit MOEX 3aBepiiieHo HEKOPPEKTHO
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e TloBropHoe coequnenue FIX cepsepa ¢ Toprosoii cuctemoit MOEX
e Toprosas cucrema MOEX nepe3amnyiieHa/Bo300HOBIICHA.

[Tpumeuanue: HET HeoOXoMUMOCTH 0kuIaTh coodmeHus 340=101 npu nomydenun ycnemrHoro coodmenust Logon. Coobmenus Trading session Status
UCIIOJIb3YFOTCS TOJIBKO MPU HETaTUBHBIX CLICHAPHSIX:

e Tlonyuyenue coobmenus 340=103 o3navaer, uto BBl He Oynere moiy4arh Execution Reports 10 Tex mop, moka He IpUIIET COOOIICHHE
340=101

e Bce mpukasel Ha MOCTAaHOBKY/OTMEHY/H3MEHEHHSI 3asiBKU OyIyT OTBEPTHYTHI B IIPOMEKYTKE BPEMEHU MEXKIY IMOTYYCHHEM COOOIICHUS
340=103 u coobmenus 340=101

e [lomyuenue cooduienus 340=101 nocne coobimenus 340=103 o3nauvaer, yro padoTocrnocodHocTh FIX cepBepa BoccTaHOBIIEHA.

<I'pynna «Header»> (0) Tun coobmenus = 'h'

336 | TradingSessionlD O | String Wnentnduxarop Toprosoii ceccun. [Tone conepxut
UIICHTU(DUKATOP PHIHKA.

340  TradSesStatus O Int ‘100’ (Topeosas cucmema nepe3anyweHa/60300H081eHa)

‘101’ (Coeounenue c MOEX ycmanosnero)
‘102’ (Coeounenue c MOEX 3asepuiero koppekmHo)
‘103’ (Coeounenue c MOEX 3asepuiero HekoppeKkmHo)
‘104’ (IloemopHoe coedunenue c MOEX)
58 Text H | String TexcToBas cTpoka B cBOOOIHOM (opmare. MoxkeT
HCIIOIb30BATHCS JIJIsl KOMMEHTAPHUEB, JAOTOTHUTEILHOM

nH(OPMaINH KacaloeHcs HOAKITIOYEHHS! K KOHKPETHOMY
peiaky MOEX.

<I'pymma «Trailer»> O
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CueHapum ycTaHOBAEHMA 1 cOpoca ceccnm

YcTaHoOBKa COeaNHEHNA

s ycranoBku FIX coemunenus ¢ cepBepom FIX-knment nomken ormpaBuTh coobmieHue Logon (A), B KOTOPOM yKa3aHbl JIOTUH W TapoJib
(SenderCompID u Password) k Toprosoit Cucreme. Eciu coobmenune Logon (A) xoppektHoe u Toproas CucreMa aBTOpHU30BaIa MOJIb30BATEIIs,
cepBep otmpaisier FIX knmuenty orBetHoe Logon (A) coobmienue, kotopoe noareepxkaaet ycranoBky FIX coenmunenus. Kak nmpasuio, 3TOT mporiecc
3aHuMaeT 70 5 cexkyH. [Tocne sroro akuentop u naumatop FIX coequueHnss CHHXpOHU3UPYIOT CBOM COOOIIEHUS TOCPEACTBOM MTPOBEPKHU MOPSAKOBBIX
HomepoB (MsgSeqNum (34)) nepen TeM, Kak OTHPaBUTh KaKOe-HUOYAb COOOICHNE.

Ecnu coobenne Logon (A) He koppekTHOe Wi eciiit ToproBast CrcrteMa He aBTOPHU30Baia MOJIb30BATEIs, CEPBEP 3aKPBIBACT COCMHEHHUE, TIPH ITOM
B OTBET KJIMEHTY MOXET OBITh OTIIpaBieHO coodiieHne Logout ¢ 00bsicHeHneM NpUYMH OTKa3a MOAKIIOUEHUS.

Ilpumeuanue: Kayxcowtii Hoevlit mopzoewiit oenv FIX knuenm 0onxcen omnpaesnams cooouenue Logon (A) ¢ nopaokoevim nomepom 1. Kayxcowii
Pa3z npu no6MoOPHOM NOOKIIOUEeHUU K cepeepy 6 meuenue Ona FIX knuenm oonscen omnpasnams cooouenue Logon (A) ¢ nopaokosewvim Homepom,
Komopbwlii 6onvuie Ha 1, yuem y nocieonezo cooduieHus 6 ucxooauem ioze.

Ecnu FIX kauenm nowném cepeepy cooowenue Logon (A) ¢ ¢prazom ResetSeqgNumFlag="Y’, mo on ne noryuum omuemwt Execution Report (8),
OmMHOCAWUECA K COOBIMUAM, NPOU3OULEOUWUM 00 YCHAHOBIEHUSA CECCUL.

MexaHun3m nepeoTnpaBku CooOLLEHMI

B npouecce nHunManu3anuyu WiM nocie Toro, kak FIX coeauHenue ObU10 HEOXUIAHHO Pa30pBAaHO, MOXKET BO3ZHMKHYTh CHTyallMs, KOTJa OJHA U3
CTOpOH (WJIM CepBEp WJIM KJIMEHT) MOJydaeT COOOIIeHHe, Y KOTOPOro TOPSIKOBBIA HOMEp Ooibime, yeM oxumaetcs. OKuaaeMbIM MOPSIKOBBIM
HOMEPOM BXO/ISIIEro COOOIIEHHSI CUUTAETCS TAKOM, KOTOPHINA OoJIbIle Ha 1, 4eM y MOCIIeIHEro COOOIIEHHUs BO BXOsIIeM jlore. B 3Tom ciiyuyae cTopoHa,
MOJTYYHMBIIIAsl TAKOE COOOIICHHUE JI0JKHA HHUIIMUPOBATH MEXaHU3M MEPEOTIIPABKHU, OTIpaBUB coodiieHre Resend Request (2), B KoTOpoM 10J1KeH ObITh
yKa3aH Juana3oH MOPSIKOBBIX HOMEPOB TMpomynieHHbIX coobmenuii (BeginSeqNo, EndSegNo). Hampumep, mopsiikoBblii HOMEp MOCIEIHETO
nosrydeHHoro FIX kiueHToMm cooliieHust 0 MoTepu CBS3M POBHO 5, a MOCie BOCCTAHOBJIEHMSI CBSI3U, CEPBEP IMpHCIAl COOOLIEHHE C MOPSAKOBBIM
HomepoMm 10. OTo 3HauuT, uro FIX kmmeHt mpomyctun/motepsn ¢ 6 mo 9 coobmenus. g momydenus 3tux coobmiennit FIX knmmeHT nomken
chopmupoats Resend Request (2) coobrenune ¢ BeginSegNo (7) = 6 u EndSegNo (16) = 9.
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Ecnu ognHa u3 cTOpoH noiryunia cooOIIeHre ¢ yCTaHOBICHHBIM MU He3arodHeHHbIM (hiarom PossDupFlag, y KoToporo nopsaKoBslii HOMEp MEHBbIIIE,
YeM OKUJ1aeTCsl, TO 3TO CBUJIETENBCTBYET O Cepbe3HOM omKnbKe. B 3ToM citydae pekoMeHyeTcsl 3aKpbITh CECCHUIO0 U O0PaTUThCS K aJIMUHUCTPATOPY.

lNpoBepka cocTtosiHuA FIX coegnHeHna

Coobmenne Heartbeat (0) ucnonb3yercst st MoHuTopunra craryca FIX coenunenus u onpezneneHns npodeioB B HOPSIKOBEIX HOMEPAX COOOIIECHHIH,
HampuMep, B cllydae MOTepu BXOIAIMIMX coobuieHuil. B mepuon HeakTuBHOCTH, T.€. ecnu B FIX ceccun He ObUIO OTIPaBIeHO HUKAKUX JAHHBIX Ha
MPOTSHKEHUH ompeseieHHoro nareppana Bpemenu (HeartBtint (108), 3amanHoro B cekynmax), To FIX mpumokenue ¢opMupyeT u OTIpaBisieT
[IPOTUBOIOJIOXKHOK cTOpoHE coobiienne tuma Heartbeat (0), uroOGwsl mpoBeputh cTaTyCc COenuHEHHUs. [IPpOMEKYTOK BpEMEHH, 4Yepe3 KOTOPbIH
nepuoandecku Gpopmupyercst Heartbeat (0) coobmenue, onpenensercst FIX kmuentom B Logon (A) coobmennu (mosie HeartBtInt (108)). Ipu stom
cepBep JA0JDKEeH ckomupoBaTh 3HaueHue HeartBtInt (108) mosis ¢ Logon (A) cooliienus u BepHYTh ero B oTBeTHOM Logon (A) cooltieHun. ITO 3HAYHUT,
YTO MHUILIMATOP M aKIENTOP CECCUU JIOJDKHBI HCIIOIb30BaTh OJTHO M TO ke 3HaueHue HeartBtint (108).

Ecnu unuimaropy Heartbeat (0) cooOrenust He NPUXOJUT B OTBET HU OJHO COOOIICHHE HA MPOTSHKEHHH OMPEACICHHOTO MPOMEXYTKa BPEMEHH
(HeartBtInt (108), 3amanHOro B ceKkyHaax + "HEKOTOpoe MmpuemyieMoe BpeMs Iepemadd’), Torma OH Jo/keH chopmupoBath Test Request (1)
coobmienue. Eciu u Ha Test Request (1) cooOrieHne He moy4eH OTBET B TeUEHUE ompeesieHHoro nepuoaa Bpemenu (HeartBtInt (108), 3ananHoro B
CeKyHJIax + "HEKOTOpOe MpUueMIIeMOe BpeMsl Tiepeiadn'’), TOria CYUTACTCS, YTO COSAMHECHHUE IMOTEPSHO U HYKHO MPEIIPHHUMATH BOCCTAHOBIISIOIIHEC
MEpBI.

Cbpoc nopsiakoBbIX HOMEPOB COOOLLIEHMI

Kaxnapiii nens nepen Hauanom toprosoro 01 MOEX aBTomatnuecku cOpachiBaeT MOPSAKOBBIE HOMEpa COOOIMICHUH. JTO 3HAYUT, YTO KaXIbIil HOBBIIA
JIeHb MOPSIIKOBbIE HOMEpa COOOIIEHUI HaUMHAIOTCS ¢ 1.

B Tedenue Toprosoro aus FIX kiIneHT MOXeET 3anpocuTh cOpoc MOpsSAKOBBIX HOMepoB coodmienuii (MsgSeqNum (34)) ¢ momombto coobmmenus Logon
(A) ¢ ycranosnennbim Quarom ResetSeqNumFlag (ResetSeqNumFlag = Y). Pekomenayercs mepea cOpocoM MOPSIIKOBBIX HOMEPOB OTIPABHThH
coobmenue Test Request (1) u noxnatecs otBeTHOro Heartbeat (0) cooOmienns. DTo BBIMOIHIETCS HHUIIUATOPOM JJISl TOTO, YTOOBI YOSTUTHCS B TOM,
YTO OH MOJYYHJI BCE OTIPABJICHHBIC €My COOOIIEHUS, T.€. HH OJHO cOo0IeHus He npomnyiieHo. [Tocne monyuenus otetHoro Heartbeat (0) cooOrenus
FIX xiuenT ornpasisier coobmenue Logon (A) B oty e ceccuto ¢ MsgSeqNum (34) = 1 u ResetSeqNumFlag (141) ="Y". CepBep 10I’KEH OTBETUTh
TakuM xe coodmennem Logon (A) ¢ MsgSegNum (34) = 1 u ResetSeqNumFlag (141) = "Y". ITociie 3TOr0 cOPOC MOPSAAKOBBIX HOMEPOB CUUTACTCSI
YCIIEIIHO 3aBEepIICHHBIM U Ka)K0€ MOCIeAyIolIee COOOIIeHNE OT JIF000H U3 CTOPOH OyJIeT UMETh MOPSAKOBBIM HOMEp 2.

Ha npotsikeHnn ToproBoro JiHs, B cay4ae, €CiIi CepBep HE MOKET KOPPEKTHO MOBTOPHO OTIPABUTH MPOIYIIEHHbBIE KIMEHTOM COOOILIEHHs B OTBET Ha
Resend Request (2) coobmienune, HanpuMep, B ciydae, €ciid Ipou3olnes cOoi U HEeKOTOphIe TIOTEPSHHBIE COOOIIEHHS HENb3s BOCCTAHOBUTH, TOTIA
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cepBep IpeJyiaraeT yBEJIIMYUTh MOPSAKOBBIN HOMEp cOOOIIeHNH (C BO3MOXKHOM MOTepeil JaHHBIX) U MPOAOIDKUTD C HETO, T.€. JOPMHUPYET COOOIICHNE
Sequence Reset (4) ¢ GapFillFlag (123) = N (Sequence Reset) 1 NewSeqNo (36) = <HOBBIi MOPAAKOBBII HOMEP>.

Ilpumeuanue:
Ecnu kauenm unuyuuposan 3anpoc copoca nopaoKoevblX HOMEPOS 6 medeHue Mmop2o6020 OHA, MO 6ce HAKONIEHHbIE CepeepoM U euje He

00cmaenennvle cooOueHus He 0y0ym 00CmaeseHbl KIUeHnY.

3aBeplieHune FIX ceccum

KoppekTtHbiM 3aBepieHuem/3akpbitieM FIX ceccun cumtaercst oomer Logout (5) cooOiieHHsIMH MeXIy MHUIMATOPOM M akientopom. [lpyrue
CIIOCOOBI 3aKPBITHS/00PhIBA CECCUU JOKHBI pACCMATPUBATHCS KaK HEKOPPEKTHBIC U TAKUE, KOTOPBIC MPUBOJAT K OIIHOKE.

Pexomennyercst mepen ornpaskoii Logout (5) coobuieHust yOenuTbess B TOM, YTO HH OJHO COOOIICHHE HE MOTEPSAHO W HE mpomyiueHo. s 3Toro
WHUIMATOP 3aKPBITUS ceccur oTnpaBisieT coodmenue Test Request (1) u sxaer orBeTHOro Heartbeat (0) coobmieHust.

I[Tepen TeM, Kak pa3opBaTh COEIUHEHHE, HHUIIMATOP 3aBEPIICHNS CECCUH JIOJDKEH MOI0XKIaTh MoATBep:Kaaroiiee Logout (5) coobimenune ot akienTopa.
3TO0 JaeT BO3MOKHOCTh aKIENTOPy YOSIUThCS B OTCYTCTBHU MTOTEPH COOOIIECHHIA WM BBITIOIHUATH 3aIIPOC MEPEOTIPABKU MPOMYIICHHBIX COOOMICHHU I,
eciu 370 Heobxoaumo. Ceccust TakKe MOXKET ObITh 3aBepIlieHa, €CITH Yepe3 COOTBETCTRYIOIIHIA MEPHUO/] BpEMEHH aKIIENTOp He IMpHUciiai oTBeT Ha Logout
(5) coobmienue.

[Tocne ornpaBku Logout (5) cooOiieHs, ”HUIUATOP 3aBEPILICHHS CECCUU HE JIOJDKEH MOChLIATh HUKAKOTO COOOIICHHS MMOKa aKIENTOpP 3aBepIICHHs
CEeCCHH He MOMPOCHJI 3TO cJieaTh mocpencTBoM coodmienus Resend Request (2).

ﬂepeyCTaHOBKa ceccum nocne cbos

I[OCTYHHBI CJICOAYIOMUC MCXaHU3MBI NIEPCYCTAHOBKH CECCUM:

1. Ecnu nipu paspeiBe CBS3M HE MPOM30IUIO MOTEPU JIOTOB Ha CTOPOHE KJIIMEHTA, TO ISl BOCCTAHOBJICHUS CECCHHM M TOJYYCHHS COOOIICHUM,
HAKOIUICHHBIX Ha CepBepe, PEKOMEH/IYETCs CIIEAYIONIas TOCISI0BATEILHOCTD ICHCTBHIA:
a. Otnpasutk Logon (A) coobrienue ¢ nopsiakoBsiM HomepoM (MsgSegqNum (34)), kotopsiii OosibIiie Ha 1, 4eM y MOCIeIHEro COOOMICHHUSI
B UCXO/IAIIEM JIOTE;
b. Ecnu B oTBeT nosyueno Logon (A) coobrienue ¢ nopsiakoBsiM HomepoM (MsgSegqNum (34)) Gostbliie, ueM 03KUIaETCs, TOTIa OTIIPABUTh
Ha cepep Resend Request (2) cooOriienne C ykazaHHEM JUara3oHa MopsAIKOBBIX HOMEPOB MOTEPSIHHBIX COOOIIEHHIA.
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C. CepBep OTHPaBUT KJIMEHTY BCE COOOIICHHS U3 YKa3aHHOTO IMana3oHa MOPSIKOBBIX HOMEPOB U MPOJIOIHKUT HOPMAIIbHYIO padoTy.

[Tpu BO3HUKHOBEHUH CEPbE3HOM OIUOKHU, IPUBOISIICH K YaCTUIHOW UM MOJTHO# MOTepe KIIUSHTOM JIOTOB, PEKOMEHIyETCsI HCIIOIb30BaTh OJIUH
U3 CIICAYIONIMX CIIOCOOOB BOCCTAHOBIICHUSI CECCHH:
a. 1 crioco6:
I. Otnpasutb Logon (A) coobmienue, B koropom MsgSeqNum (34) = 1 u ResetSeqNumFlag (141) ="Y";
ii. [Tociie ycTaHOBJICHHUS CECCHUU 3aIPOCUTh CTATYC BCEX MHTEPECYIOIINX 3asBoK coobienuem Order Status Request (H);
b. 2 cnoco0:
I. Otmpasuth Logon (A) coobmienue, B koropom MsgSeqNum (34) = 1;
ii. Ecmu B otBeT momyueHo Logout (5) coobmenue ¢ Text (58) = “MsgSeqNum too low, expecting X but received Y, Torma
ormpaButhk Logon (A) coobienue, B kotopom MsgSegNum (34) = X.
Iii. OtmpaBuTh Ha cepBep coobiieHre Resend Request ¢ ykasanuem jauana3oHa HOPSIIKOBBIX HOMEPOB MOTEPSHHBIX COOOIICHUIA.
iv. CepBep OTIPAaBUT KIHEHTY BCE COOOIICHHS M3 YKa3aHHOTO Hara3oHa MOPSIKOBBIX HOMEPOB M IMPOJOIKUT HOPMAIbHYIO
pabory.

Jli1st monyveHust HHOPMALUK O CTaTycax OT/ACNBHBIX 3asBOK PEKOMEHAYETCs OTIPABIISATh Ha cepBep coobuenus tumna Order Status Request ¢
ykazanueM ux Homepos ClrOrdID unu OrderID.
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CoobLeHMA OT KAMEeHTa K cepBepy

Order Status Request (H)

Cooo6menne Order Status Request (H) ucrionb3yercs s 3ampoca TEKYIIEero CTaTyca 3asBKH.

<I'pynna «Header»> O Tun coobmenus = 'H'
37 OrderID O* | String WnenTndukarop 3asBKH, CTaTyC KOTOPOH 3aIpalinBaeTcs
11 ClOrdID H*  String (20) [IpousBonbHas cTpoka (MakcuMaibHas JuHa — 20

cuMBOJIOB). Tar o0s3aTeneH o cranaapty nporokona FIX
4.4, onqHako noxyYeHre HH(GOPMAIUN O CTaTyce 3asiBKH MO
HOJIb30BATENILCKOMY UICHTH(UKATOPY 3asSBKH HE

noanepxxuBaercs MOEX.
54 | Side O | char '1" (Iokymka) Hampasnenue 3asiBKu
2" (IIpopaxa
55 Symbol O | String (12) Kon/a66peBuarypa 1ieHHo# Gymarn. B ero kagectse

HCIONb3YETCs] BHYyTPEHHUI

naeHTruKaTop GpuHaHCOBOrO MHCTpyMeHTa Ha MOEX
(SECCODE).

<I'pymma «Trailer»> (0]
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New Order Single (D)

Cooo6menrie New Order - Single (D) ucrionbs3yercs st pa3MEIIeHUs] HOBOM 3asiBKH.

<I'pynna «Header»> (0] Tun coobmenus = 'D'

11 ClOordID O* | String (20) YHUKaIBHBIN TOJIb30BATCILCKUI HICHTU(HUKATODP 3asIBKH,
YCTaHOBJIEHHBIN TOPTYIOIIEH opraHu3anueil win
HHBECTOPOM, HHTEPEChI KOTOPOTO MPECTABIISAET
MOCPEAHNYECKAsT OPraHnu3alHs.

[IpumMegaHue: comepKUMOE 3TOTO OIS 3AaHOCUTCS B TIOJE
BROKERREEF 3asBku B Tabnuiiax Topropoit Cuctemsl.
YTouHnsiite y cBoero Opokepa ¢popmar JaHHOTO TIOJIS B
COOTBETCTBUU C IIpaBUIIaMU OpoKepa.

1 Account O* | String (12) ToproBulii cYET, B CYET KOTOPOTO MOJACTCS 3asBKa.

<I'pymna «Parties»> H Croponsl 3asBKH. OOBITHO COEPXKUT KOJI KIIMEHTA.

[Tpumeuanue: cienyer nepeaaBaTh KOJ KIWEHTa TOJIBKO JUIs
KIIMEHTCKUX cueToB Opokepa. Kox kienTa ams
cOOCTBEHHOTO cueTa Opokepa OyAeT MPOUrHOPUPOBaH
TOPrOBO¥ CUCTEMOM U HE OyIeT nepeaH B COOOMICHUIX
Execution Report, kpoMe niepBoro cooOeHus st TOH

3asIBKH.
38 OrderQty O* | Qty(10) OObeM 3asBKHU UK CICIKH, BBIPAXKEHHBIH B JIOTaX.
<I'pynna «Instrument»> B cocras rpynmnsl Bxoaut noae Symbol (55), unentudukarop

(uHaHCOBOTO MHCTPYMEHTA. B kadecTBe naeHTndukaropa
¢unaHcoBoro nHcTpyMenTa ucnoab3yercs SECCODE*. FIX
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40
44

54

59

60
386

336

526

583

OrdType

Price

Side

TimelnForce

TransactTime

NoTradingSessions

=> TradingSessionID

SecondaryClOrdID

ClOrdLinkID

24

O*

O*

char 2" (JIumuTHas)
Price (9)
char '1" (Tlokymnka)
‘2" (TTpomaxka
char '1' (Good till cancel)

‘3" (CHsITB OCTATOK)

UTCTimestamp

NumInGroup 1 (Bceraa oJMH 3JIEMEHT B IPYIIIE)

String(4)

String(12)

String(10)

cepBep MpoBepseT, YTO KOMOMHAIHA mmoseit 336 u 55
YKa3bIBAIOT Ha CYIIECTBYIOUIMH HHCTPYMeHT. Eciu
COOTBETCTBHS HE HaWIEHO, TO 3asBKa OTBEPraeTcst C
coobinenneM o6 omubke Unknown Security

LIeHa 3a4BKU, UCTIOJIB3YCTCA IJId JIMMHUTHOM 3a5BKH.

MaxkcumainbHast JiuHa 3Toro moys — 10 CMMBOJIOB, BKJIIOYast
CHMBOJI ICCATUYHOM TOYKHU. 3asBKU C IICHOM, HE
COOTBETCTBYIOILEH MUHUMAJILHOMY 1Iary ICHBI,
OTBEpraroTCsl.

HaHpaBJ’ICHI/Ie 3asBKH.

Bpewms neiicTBusl 3asBKH, ONIPEACIIAET, KaK JOJr0 3asBKa
SIBJISICTCS ICHCTBUTEIBLHOM.

Bpemst popMupoBaHHs 3TOr0 COOOIIECHUSL.

Kommgectso amemenToB B rpynme TradingSessionIDs.
I'pynma noymkHa cofiepkaTh OJMH JIEMEHT, HHa4e 3asBKa
OyleT OTKJIOHEHa.

ITpumeuanue: nosnst 386 u 336 06pa3yrOT rPyIIy U TOJKHBI
CJIeZIOBATh B COOOIICHUU CTPOTO APYT 3a IPYTOM, MEXKIY
HUMH HE JIOJDKHO OBITh HUKAKHUX JIPYTHX TOJIEH.
Wnentudukatop Toprooii ceccuu. B kauectse
UICHTH(QHUKATOPa TOPTOBOI CECCHU UCTIONB3YETCS PEXKIM
topros (SECBOARD).

Cogepxumoe dtoro moJist 3anocutcs B mosie EXTREF 3asBku
B Tabnunax Toproeoii CHCTEMBL.

Conepxxumoe 3toro mois 3anocurcs B more MATCHREF
3asBKHU B Tabnmmax ToproBoit CHCTeMBL.
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5459 | OptionSettIType Y | String Kon pacueroB TC MOEX. Tosbko a7t POHIOBOTO PHIHKA.

<I'pymma «Trailer»> O

Order Cancel Request (F)

Cooo6menue tuna Order Cancel Request ucrionb3yercst 1Jisi CHATHSI OTIIPABJICHHBIX paHee 3asBOK.

B ciyyae ycrneniHoro BhIMOJHEHMS TPAH3aKIMK CHCTEMa TTocieioBaTeNibHO oTipaBut Execution Report st pending cancel u cancel (taru 150=6, 39=6
u 150=4, 39=4 cootBeTcTBEHHO). B penkux ciyuasx BO3MOXHa cuTyaiusi, koraa Execution Report ¢ tuniom cancel nmpuzer pansie pending cancel.
[Monyuenue Execution report aro6oro tuma (cancel \ pending cancel) rapantupoBanHO 03HAaYaeT, 4TO UCXOJHAS 3asiBKa \ OCTATOK 3asiBKU ObLI(a) CHATA.

<I'pynna «Header»> (¢} Tun coobmenus = 'F'

11 CIOrdID H* | String (20) He ucmone3yercs mpu o6padoTke Tpanzakuuu. [lome
00s13aTeIbHOE MO CTAHAAPTY MPOTOKOIA.

37  OrderlD O  String BupsxeBoit Homep 3asBKU

41 OrigCIOrdID H* | String He ucrone3yercs mpu o6padoTke Tpanzakuuu. [lome

00s13aTeIbHOE MO CTAHAAPTY MPOTOKOIA.

55 Symbol H*  String He ucnions3yercst npu 06paboTke Tpanzakuuu. [Tore
00s13aTENBHOE [0 CTAHAAPTY HPOTOKOJIA.

54 | Side H* | Char He ucnons3yercs mpu o6paboTke Tpausakuuu. [lose
00s13aTeNIbHOE MO CTAHAAPTY HPOTOKOJIA.

60  TransactTime H* He ucnone3yercs npu 00padoTke Tpanzakuuu. [lome
00s13aTeNbHOE IO CTaHAAPTY HPOTOKOIA.
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38 OrderQty H* He ucnons3yercs npu 06paboTke Tpansakuuu. [Tore
00s13aTeNIbHOE O CTAaHAAPTY HPOTOKOJIA.

<I'pymma «Trailer»> (¢}

Security List Request (x)
CoobLueHre MCronb3yeTcs Ans 3anpoca CNMcka AOCTYMHbIX MHCTPYMEHTOB.

<I'pynna «Header»> (0] Tun coobmenus = X'

320 SecurityReqlD (0] String WnentudukaTtop 3ampoca Crucka HHCTpyMeHTa. J{oJkeH ObITh
YHHUKAJIBbHBIM B TEUCHUE CECCUU.

559 SecurityListRequestType H*  Integer ‘0’ Kputepuit oT00pa HHCTpYMEHTOB

<I'pymma «Trailer»> (¢}

26


https://www.onixs.biz/fix-dictionary/4.4/tagNum_320.html
https://www.onixs.biz/fix-dictionary/4.4/tagNum_559.html

Security definition request (c)

CoobLLEeHME UCMONb3YETCA ANs 3anpoca AaHHbIX N0 MHCTPYMEHTY.

<I'pynna «Header»>

Tun cooOmenus = 'c'

320 SecurityReqID String Wnentuduxarop 3amnpoca cnucka HHCTpyMeHTa. JloimkeH ObITh
VHHUKAJIBHBIM B TCUCHHUE CECCHH.
321 SecurityRequestType H*  Char ‘0’ Tumn 3anpoca, Beeraa 0 st MOEX.
263 SubscriptionRequestType O | Char ‘0" (Cuanmior) Tun noamucky.
'1' (CuammorT +
HKpPEMCHTAIIbHBIC
OOHOBIICHH)
‘2" (OT™MeHa MOATICKH)
55 Symbol O  String (12) Kon/a66peBuarypa 1ieHHOM Oymaru. B ero kauecTBe HCIOIb3yeTCst
BHYTPEHHUH
uneHtudukarop punancosoro uacrtpymerra Ha MOEX (SECCODE).
336 TradingSessionID O | String Wnentnduxarop Toprosoii ceccun. B kauectBe naeHTnuKaTopa
TOProBoii ceccun uctob3yercs pexxum ToproB (SECBOARD).
<I'pymma «Trailer»> O
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CoobueHMaA OT cepBepa KANEHTY

Order Cancel Reject (9)

Coobuienne Order Cancel Reject (9) oTnpaBnsieTcs Nonb30BaTeNO B C/lyYae, €C/iv 3arnpoc Ha CHATME 3asiBKM He MOXeT 6biTb obpaboTaH

<I'pymma «Header»>

37
11

4
39
434
102

58

OrderID
ClOrderID

OrigCIOrdID
OrdStatus
CxIRejResponseTo

CxIRejReason

Text

<I'pymma «Trailer»>

Execution Report (8)

©)

o O O O

MO TEXHMYECKUM NPUYMHAM NNMB0 coobpaxkeHnsM BU3HeC-T0rmKu.

String
String

String
Char
Char

Int

String

‘8" (OTkII0HEHA)
'1' (Order Cancel Request)

‘0" (Omubka mpu 006paboTke
TPaH3aKI[MU Ha CHSTHE)

2" (Iipyroe)

Coobmienune Execution Report (8) ucrons3yercst ist TOro, 4ro0b:
IMoaTBEpAUTDH pa3MeIlIEeHHE 3asiBKU;

28

Tun coobmenus = '9'
BupskeBoit Homep 3asiBku u3 cooburerns Order Cancel Request

VHUKaNbHEIN TOJI530BaTEIbCKHI I/I,I[eHTI/I(bI/IKaTop TpaH3aKIIUn 13 COOGH.[CHI/ISI
Order Cancel Request

Unentuduxarop Tpansakuuu 3aseku u3 coodbuierns Order Cancel Request
Craryc TpaH3aKLIUH Ha CHATHUE 3asBKU
Tun coobuieHns NoCIyKUBIIETO MPUIHHOM 0TKa3a

IIpuunHa oTkaza

Onucanue MPpUYHHBI OTKa3a



e  OTKJIOHUTH 3aIPOC HA MOCTAHOBKY, a TAK)KE€ HEKOPPEKTHBIH 3apoc TEKYIIEro cTaTyca 3asBKU;
e IlpengocraBuTh HHGOPMAIUIO O TEKYIIEM CTaTyCe 3asIBKU;
e [IpenocraButh HHGOPMAIIHIO O CIICTKAX, 3aKIIFOYCHHBIX HA OCHOBE 3a5BKH;

<I'pynna «Header»> O Tun coobuieHus = '8'

11 ClOrdID O | String(20) VuukanbHeii (B Teuenue nus 11 gannoro SenderComplD)
MOJIb30BATENBCKUH UIEHTU(HUKATOP ITPUKa3a, B OTBET Ha
KOTOpBIH MpUXoauT AaHHbli Execution Report.

Jist myGnukaimy coOBbITHI 110 3asiBKaM — I10JIb30BaTEIbCKUI
UICHTU(HUKATOP 3asBKH.

IIpumeuanne: ClOrdID mMosxeT ObITH HEYHUKATBHBIM HIIH
conepkath 3HaueHue ‘N/A’, HarmpuMep, eCId MoJIb30BaTe b
CO3J1aJl WM CHSUI 3a5IBKY 4€pe3 CTOPOHHEE IPHIIOKEHHE.

6 AvgPx O  Price 0 CpenHeB3BelIeHHAs IIeHa CIISNIOK 1Mo 3asBKe. Beerna ‘0° ms
MOEX.

1 Account O* | String Toprosslii cyeT, B cCUET KOTOPOT'O MO/aHa 3asBKa.
CoortserctByet oo ACCOUNT B API mwtroza MICEX
Bridge.

5459  OptionSettIType H String Ko pacueros B TC MOEX

<I'pymnma «Parties»> H Cropons 3asBkA. OOBITHO COMIEPIKUT KOJI KITUEHTA.

OTcyTCTBHE TPYIIIBI TPAKTYETCS KaK HAMEPEHUE MTOCTABHTh
3as1BKy OT UMEHH (DUPMBI.

IIpumeuanue: cnemyeT nepeaaBath KO KIUEHTA TOIBKO IS
KIIMEHTCKUX c4eToB Opokepa. Kox kimenTa s coOCTBEHHOTO
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14
17

31

32

37

38
39

44

54

CumQty (0]
ExeclD

LastPx H
LastQty v
OrderID (@)
OrderQty O*
OrdStatus (0]
Price H
Side (0]

30

Qty
String

Price

Qty

String

Qty(10)

Price (9)

Char

'0" (HoBas/ AkTHBHAS)

'1' (YacTUYIHO UCTIOTHEHA)

2" (McnonmHeHa)

'4' (OrmeneHa/CHsTa)

'6' (PaccmaTpuBaeTcsi OTMEHa/CHATHE)

'8' (OTKIIOHEHA)

'1'\'B' (ITokymka)

'2'\'S' (IIponaxa

cuera Opokepa OyZeT MPOUTHOPHPOBAH TOPTOBOM CHCTEMON 1
He Oyzet nepenan B coobmenusx Execution Report, kpome
MIEPBOTO COOOLIECHHS AJIS 9TOH 3asBKH.

HcnonHeHHas 4yacTh 3asBKH.

VHUKaJIbHBIN I/IZ[CHTI/I(l)I/IKaTOp oryera 00 UCIIOIHEHNUH 3asiBKU
(Execution Report).

Ilena aTo¥ (mocneHEH) caeNKy o JaHHOU 3asBKe. [lome
obs3arensHOe, eciu ExecType (150) = 'F' (Crmenka).

O0OBeM 3asBKH, BBIPQKEHHBIH B JIOTaX, MPOJAaHHBIN/KYTUICHHBIH
B paMKax dToH (TociexHel) CAeTKY 1Mo TaHHOI 3asBke. [Tome
obs3atensHoe, eciu ExecType (150) ='F' (Cnenka).

Wnentndukarop 3asBku, mprucBanBaeMbiid ToproBoit Cuctemoit
MOEX. YHukaneH Bo BCceil ICTOPUU PHIHKA.

O0beM 3asBKU WU CICTKU, BBIPAXXCHHBIN B JIOTaX.

Texkymuii cTaTyc 3asBKH.

I_[eHa 3asABKU, UCHIOJIB3YCTCS IJIsL JIMMUTHOM 3asBKH.
O6H3aT€J’IBHO, €CJIM 3aJ1aHO B 3a5BKC.

Hanpasnenue 3asBku. B 3aBUCUMOCTH OT cofepxaiieiics B
oTyeTe HH(pOPMAITUH, 3HAYSHUS MOTYT IPHHUMATh OyYKBEHHBIE
WJIM YUCJICHHbIE 3HAYEHUSI.
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55 Symbol O  String (12) Kon/a66peBuarypa 1ieHHoi 6ymaru. B ero kagectse
UCIIONb3YETCs BHYTPEHHUM UIEHTUPUKATOP DHUHAHCOBOTO
unctpymenra Ha MOEX (SECCODE).

58 Text H | String TekcroBas cTpoka B cBoOonHOM (opmare. Mcrionb3yercs s
JeTalu3aliy IPUYMHBI OTKIOHEHHS 3aIpoca TeKyLIero CTaTyca
3asBKH WM PAa3MEILCHUS 3asSBKH.

[Ipumeuanue: B 3TOM CTPOKE IEpeaaeTcs OTBET siApa TOProBOU
CHCTEMBI Ha 3asiBKU UJIM CHITHSA 3aSBOK. SI3BIK OTBETOB
YCTaHaBJIMBAGTCS IIPU PETHCTPaLMH Moyib30oBaTeNs. Eciu sS3b1k
YCTaHOBJIEH B PYCCKHUH, TO TEKCT nepenaercs B koauposke WIN
1251.

60 TransactTime ¥* | UTCTimestamp Bpewmst peructpannu, CHATHS, 0TKa3a B PETHCTPALIUH 3asiBKH HJITH
BpeMsl 3aKJIIOYEHUS CIICJIKH Mo 3asBke. O0sA3aTenbHoe, eciu
ExecType (150) sBnstercst oqaum u3 (°0°, °4°, ‘87, ‘F’)".

64 SettIDate H  LocalMktDate Jlata pacyeToB CHCIKH
150 ExecType O | char '0' (Pa3merenue) Tun ot4yera 06 UCIOTHEHUH 3asBKH, KOTOPBIA OMUCHIBAET
Ha3Ha4YeHHUEe OTYeTa.
'4' (Custue)
'6' (PaccmarpuBaeTcsi OTMEHA/CHATHE)
'8' (OTKIIOHEHNE HEKOPPEKTHOM 3asBKH)
'F' (Cnenka)

'I' (Cratyc 3as1BKH)

151 LeavesQty O OQty Heuncnonmnennas yacts 3assBku. Ecmu OrdStatus (39) = ‘4° wn
‘8’ (1.e. 3as1BKa OoJiee HE aKTHBHA WIIM OXKUIAET CHATHE), TO
LeavesQty = 0, unaue LeavesQty = OrderQty — CumQty.

336 TradingSessionID O* | String Unentrduratop TOprosoii ceccun. B kauectse
UICHTU(QUKATOPA TOPTOBOM CECCHU UCHIOIB3YETCS PEXKUM
topros (SECBOARD).
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103 OrdRejReason H Int 0 (Omnbka pr 00pabOTKE TPAH3AKIIHNH Ha CHSTHE) Kon asst uaeHTHUKANNE MPUYKAHA 0TKA3a 3asBKH
1 (Yka3aH HEBEPHBIH PEKUM HIIM HHCTPYMEHT)
2 ( Topru Ha IIOIIAIKE 3aKPBITHI )
3 ( [peBbIICH JINMHAT 3a5BKH )
5 ( HeusBecTtHas 3asBKa )
6 ( JyOnukar 3asBKH )
13 ( HekoppeKTHOE KOJIHIECTBO )
15 ( Hem3BecTHBIN TOPTOBBIiA CYET )

99 ( dpyroe )
790 OrdStatusReqID H | String Yuukaneueiii unenTudukarop 3anpoca Order Status Request
(35=H). IlpucyrcrByer eciau 150=I
5459  OptionSettIType H  String Kon pacueror TC MOEX

<I'pymma «Trailer»> (0]

Security List (y)

Cnuncok MHCTPYMEHTOB, OTNpPaB/isieMbli CEPBEPOM B OTBET Ha 3anpoc Security List Request (x).

<I'pynna «Header»> o Tun coobmenus ="y’

320 SecurityReqID O String Wnentudukatop 3ampoca CriucKka HHCTPYMEHTOB

322 SecurityResponselD O String VHUKaTIbHBIH HIeHTH(HKATOD coobmierns Security list request(X).
560 SecurityRequestResult O  Integer 0 — KOppPEKTHBII 3ampoc Pe3ynbTaT BRIONHEHHS 3apoca

146 NoRelatedSym H NumlInGroup KomnuiecTBO MHCTPYMEHTOB B TPYIIITE
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=>55

=> 460
=> 561
=>916
=>917
=>965

=>969

=> 336

Symbol

Product
RoundLot
StartDate
EndDate

SecurityStatus

MinPricelncrement

TradingSessionlD

<I'pymma «Trailer»>

Security definition (d)

H  String(12)

H Char

H Oty

H LocalMktDate
H LocalMktDate
H String

H Float

H String

o)

'0' — MHCTpYMEHT HEeZOCTYIICH
JUTSL TOPTOB

'l' — IHCTpYMEHT IOCTYIICH JIJIs
TOProB

Kon/a66peBuarypa nenHoit Oymaru. B ero kauecTBe UCTIONb3yeTcs BHYTPEHHUH
uneHtuukarop punancosoro uacrtpymenra sa MOEX (SECCODE).
Tun npoaykTa, c KOTOPBIM CBsi3aHa LIEHHAs Oymara.

KommuecTBo 1ieHHBIX Oymar B JioTe.
Jlata pac4eToB 1O CAEIKE UM NEPBOM YaCTU CHCIKU
[ata pacueToB BTOpPOH 4acTH CHEIKU

Toprosslii cTaTyc MHCTpyMEHTA. TOIBKO NPU NOAKIIOYEHUN BEPCUEN TPOTOKOIIA
5.0 SP2.

MuHuManbHbIN War Kypca 3asBoK. TOJIbKO NpU NOJKIIOUEHUH BepcUeil
npotokona 5.0 SP2.

Wnentuuxatop Toprooii ceccur. B xauecTBe HOEHTU(HUKATOPA TOPrOBOH
ceccun uctonb3yercs pexum Topros (SECBOARD).

NHbopMauma no MHCTPYMEHTY, OTnpaBsieMasl CEpBepoM B OTBET Ha 3anpoc Security definition request (c).

<I'pynna «Header»>

320
322

33

SecurityReqlD

SecurityResponselD

(0]
O String
O String

Tun cooOmenus = 'd'
WneHTrduKaTop 3amnpoca CrucKa HHCTPYMEHTOB

VHuKaIbHBIH HIeHTH(HKATOp coobmierns Security list request(X).
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323

336

460
561
916
917
965

969

SecurityResponseType

TradingSessionlD

Product
RoundLot
StartDate
EndDate

SecurityStatus

MinPricelncrement

<I'pymmna «Trailer»>

34

H

e

™ = = = o

Char

String

Char

Qty
LocalMktDate
LocalMktDate

String

Float

‘1’ — KoppekTHbIif OTBET;

‘6’ — He HalifeH HHCTpyMEHT
JUIS TIOIIMCKY; JTHOO He
HalJieHa MMOANKCKA IIPU
MOTBITKE OTMEHBI MOJTINCKH.

'0' — UHCTpYMEHT HeIOCTYIICH
JUISL TOPTOB

'1' — IHCTpYMEHT NOCTYIEH IS
TOPTOB

Craryc oTBeTa Ha TTOAMNCKY.

Wnentudukatop ToproBoit ceccun. B kagecTBe mueHTH(OUKATOPA TOPTOBOH
ceccur ucnoibzyercs: pexxum Topros (SECBOARD).
Tun npoaykTa, ¢ KOTOPBIM CBsi3aHa LieHHas OymMara.

KomuecTBo 1IeHHBIX OyMmar B JIOTe.
JlaTa pac4eToB IO CAEJKE UM NIEPBOI YacTu CIENKH
Jlata pac4eToB BTOPOW YaCTH CACIKU

Toprossiii ctatyc nHCTpYMeHTa. TOJIBKO IPH MOAKIIOYEHUH BEPCHEH TPOTOKOIIA
5.0 SP2.

MuHuMmanbHbIN War Kypca 3asBoK. ToJIbKO MPU NOAKIIOYEHUH BEpCUei
nporokoisa 5.0 SP2.



