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NcTopusi nameHeHuiA

Aata Bepcus N3meHeHus
3.02.2016 15.0 BHeceHHble U3MeHeHUs:
* B pasgene "4.1. [jo6aBneHne oTyeTa O cAefnke" M3MeHeHo onucaHwe nonei: TradeReportlD,
SecondaryTradelD, TrdType, SettlDate, SettlCurrency, CurrencyRatio, SecuritylD, SecurityAltID.
» B pasgene "4.2. OT3bIB OTHETA O CAe/IKe" U3MeHeHO onucaHue nons TradeReportID.
¢ B pasgen "5.2. TpaHcnsauus caenok” fobaeneHo onucaHne nonst LastPxRub, yganeHo onvcanne
nons SettlCurrency.
10.03.2016 151 BHeceHHble U3MeHeHusA:
» B pasgene "4.1. [lobaBneHne otyeTa O cAaenke" B onucaHum nonei Currency u SettiCurrency Kop
Ba/toTbl RUR n3meHeH Ha RUB.
* Bpasgene "5.2. TpaHcnaumsa caenok” B onucaHdmm nons Currency kog satotbl RUR n3meHeH Ha RUB.
23.03.2016 152 BHeceHHble n3MeHeHus:
* B pasgene "4.1. [jo6aBneHne oTyeTa O cAefnke" M3MeHeHo onucaHuwe nonei: TradeReportlD,
SecondaryTradelD, Symbol.
* B pasgene "4.1. lobaBneHue otueTa o caenke” B coobiennmn Trade Capture Report Ack (MsgType
= AR) ns3meHeHo onvcaHue nons TradeReportID.
« B pasgene "4.2. OT3biB OT4YeTa O cAenke" M3MeHeHO onucaHue nonein TradeReportlID u
SecondaryTradelD.
e B pasgene "5.2. TpaHcnsuusa cpenok' M3MEHeHo onucaHvwe noneii:  TradeReportlD,
SecondaryTradelD, Symbol.
28.11.2016 153 B pasgene "5.2. TpaHcnsauus caenok” B coobuiexHun Trade Capture Report (MsgType = AE) y nons
SettlDate n3ameHeH npusHak Hanvuve Ha N.
03.04.2017 1.5.3 B pasgene "4.1. lobaBnieHre oTyeTa 0 caenke" n3ameHeHo onvcaHune nons MarketlD.
03.04.2019 1.8.0 B 3aronoBok coobLeHne gobasneHo HeobsasaTenbHoe none OnBehalfOfComplD, cogepxallee Koz

yyacTHuKa B cucteme OTC-MOHUTOP - CM. pasgen 2.1.
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1. BBegeHue

1.1. HasHayeHne JOKyMeHTa

B aTOM goKymMeHTe npeAcTaBneHO OnucaHue NpPOoTOKO/Ma B3avMOAENCTBUA NpunoxeHusa Fix Gate ¢ 91eKTPOHHbIMW TOPrOBbIMK CUCTe-
Mamu nonb3oBateneil. OnucaHue 6asmpyeTcs Ha creumdmkaumm ctaHaapTHoro npotokona FIX (Financial Information Exchange, http://
www.fixtradingcommunity.org) Bepcun 4.4; npegnonaraercs, YTo N0/Ib30BaTe/b YXKe 3HaKOM C OCHOBamy 3TOro NpoTokona. B gaHHyto cne-
LmdouKaLmio He BXOAAT aAMUHUCTPATUBHbIE Y TEXHUYECKUE acnekTbl OpraHn3aLn CeTEBOro NOAK/TIUEHUS, @ Taloke CNocobbl o6ecneyeHnst
ero 6e3onacHocTu.

1.2. O6wee onucaHue

FIX Gate - cepBepHOe NpuIoXKeHre, paboTatoLLiee Ha CTOPOHe BUPXM, 1 06ECTeYrBaOLLEe BO3MOXHOCTb MOAK/OUEHMUS K TOpram npusio-
XeHWii nonb3oBartesneil (P06OTOB, TEPMUHAJIOB, CUCTEM TEXaHan3a 1 T.n.) no npotokony FIX 4.4. MpOTOKON COCTONUT U3 TPAHCMOPTHOTO,
CECCMOHHOTO U NPUKITAAHOIO YPOBHEiA.

TpaHCNOpPTHbIN ypoBeHb NPOTOKOMA onpeaensieT NopsAoK Nepefayun JaHHbIX Kak HaGopa cooBLLEeHU, cocTaBneHUsl CoobLLEHMI Kak HaGopa
noneii, U coctTaBneHusl noneit U3 naeHTMgMKaTopa nons 1 3HadeHusi. OnmcaHye TPaHCMOPTHOMO YPOBHS NMPUBEAEHO B crneumdmkaumum FIX
4.4 11 He BK/IIOYEHO B AaHHYI0 CneLmduKaLmio.

CeCCHOHHbIN ypoBeHb 06ecneunBaeT MAEHTUAMKALMI0 CTOPOH B3aMMOAENCTBUSA, rapaHTUPOBaHHYO AOCTaBKY U NOC/efoBaTe/lbHY0 06-
paboTKy COOBLLEHWIA, KOHTPOMb COCTOSIHUSI COEAUHEHNS N BO3MOXHOCTb BOCCTAHOB/IEHUS ceccum npu cboe. B gaHHol cneuudmkanum
npvBefileHo CoKpallEHHoe onncaHne NPoToKos1a CECCYOHHOTO YPOBHS, Lie/lb KOTOPOro yKasaTb NOoAMHOXECTBO napaMeTpoB, Heo6xo4umoe
Ans nogkntoyeHus K FIX Gate.

OCHOBy ,D,aHHOVI CI'IeLWI(*)VIKaLI,VIVI COCTaB/Id€T onucaHmne NpoTokKo1a NPUKIagHOro ypoBHA, KOTOprVI onpegendaet nopsaaok BSaVIMO,EI,eVICTBVIFI
C cepBncoM Nno oTyety BHEﬁVIp)KeBbIX Caenok.

Yepes FIX Gate gna OTC-moH/UTOpa NpefocTasnfaeTcs BO3MOXHOCTb BbINOMHUTL CNeayoLLve onepawumn:
* [06aBUTL OTYET O CAESKE;
* OTMPaBUTb 3anpoc Ha yAaasieHne CAEesKN.

CnpaBoyHuK MHCTpPYMeHTOB ans OTC-moHuTOpa Yepes FIX Gate He npefocTaBnsercs.



http://www.fixtradingcommunity.org
http://www.fixtradingcommunity.org
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2. OnucaHue nonei n ux AoNYCTUMbIX 3HAUEHUI

MHorue coobLeHuns cogepxar nepecekarowmiica Habop nonei. Tak, HanpuMep, Kaxaoe CoobLLeHe [O/MKHO codepxaTtb nons rpynbl
Standard Header n Standard Trailer, Hecywime cnyxe6Hyto nHcopmaumio. [lanee cnegyer onvcaHue HEKOTOPbIX UCNOMNb3yeMbIX rpynmn n

noneii. ns Kaxaoro nosis ykasaHsbi:

« Tag — YHVKa/IbHbIi OEHTUMKATOP MONS; UCNOMb3YETCs Npy hopMUpoBaHnK FIX coobLeHus.

* TMone — UMs NoNs; He Ucnosb3yeTcs Npu hopmMupoBaHny FIX coobLuyeHusl, BBeAeHO A1 yA06CTBa, B KAUECTBE KPATKOro OnvcaHus.

+ Hanunuue — npu3Hak, KOTOpbIi NoKasbIBAET, O/HKHO /M Nosie 0653aTesbHO NPUCYTCTBOBATL B COOBLLEHNN:

* Y - obsA3arenspHoe norne;

* N - Heob6s3aTeNbHOE Nnone;

» C - 0653aTenbHO Npu BbINOMHEHWUN YC10BUSA (yYKasaHo B rpadhe OnvcaHue).

* OnucaHue - feTanibHOE onucaHve nons.

e fonycTumble 3HaYE€HUA - [OMNOSTHUTE/bHbIE OrPaHNYEHUSA.

CumBo "*" - NpU3HaK OTINYMA OT cTaHZapTHoro FIX npotokona.

2.1. N'pynna Standard Header

CTaH1apTHbIii 3aro/I0BOK, KOTOPbINM [AO/KHO COAEPXaThb KaK40e COOBLEHIE.

Tag Mone Hanwnuune OnucaHue
BeginString Y OnpepensieT Hayano HOBOIo COOBLLEHNSA N BEPCUIO MPOTOKONA.
BodyLength Y [nvHa coobLueHns. PaccunTbiBaeTcs B COOTBETCTBUM CO CTaHAAPTOM.
35 MsgType Y Kaxxaplii Tun coobLyeHns nMeeT cBOit kog MsgType.
49 SenderComplID Y MaeHTnchmkaTop ovpmbl — OTNpaBuUTENs coobLleHns. JonycTrMble 3HaYeHWs 415 Nons
onpeaensaTcs bupxein MHANBMAYabHO 417 K&XA0W Toprosoii dvpmMbl (6pokepa).
115 OnBehalfOfCompID N Kog yyacTHuka B cucteme OTC-MOHMTOP.
56 TargetComplD Y MpeHTndmkaTop ovpmbl — nonyyaTtens coobuerns (aeHtudukarop FIX-wnio3a).
34 MsgSegNum Y MopsaaKoBbI HOMEpP COOBLLEHMS.
52 SendingTime Y Bpemsi oTnpaBku coobLleHus.
97 PossResend N MHgmnkaTop, NoKa3biBaloLLMiA, YTO COOBLLEHME MOXET CoAepxXaTb MHdopMaLuio, kotopas
6bl1a oTNpaseHa nog ApyruM NopsAKOBbIM HOMEPOM.
43 PossDupFlag N MpeHTudbmkaTop, nokasbiBatoLLMii BOSMOXHYO MOBTOPHYIO NEPECHISIKY COOOLLUEHNS Nog
TEM Xe NOpPsiAKOBbIM HOMEPOM.

2.2. 'pynna Standard Trailer

CranfapTHas KoHUoBKa (Tpeiiniep), KOTopyHo AO/MKHO COAepXaTb Kaxaoe coobLeHue.

Tag

Mone

Hanunuune

OnucaHue

10

CheckSum

Y

KoHTposnbHasa cymma cooblieHust. Metoavka pacyeTa onncaHa B crneundmkauum FIX,
Volume 2: "Checksum Calculation".
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3. MpOTOKO/1 CEeCCMOHHOIo YPOBHA

MPOTOKOM CECCUOHHOTO YPOBHSI 06eCcneunBaeT MAEHTU(IMKALMIO CTOPOH B3aMOAENCTBIS, rapaHTUPOBaHHYH AOCTaBKY 1 Noc/efoBaTe lb-
Hyt0 06paboTKy COOBLLEHWNIA, KOHTPO/Ib COCTOSIHUS COEAMHEHMS U BO3MOXHOCTb BOCCTAHOB/IEHUSI CECCUM B C/lyyae c6oeB.

3.1. MogpepxnBaemblie COOOLLEHUSA

* Logon - HULMUPYET CECCUI0 U COEAMHEHNE.

« Logout - IHALMUPYET WK NOATBEPXKAAET Pa3pbiB COEANHEHNS.

» Heartbeat - nepefaértcsi Nneprognyeckn anst KOHTPOSH COCTOSIHUSE COEAUHEHNSI.

» Test Request - 3anpoc BHeouepegHoro Heartbeat oT NpoTUBONOMOXHO CTOPOHbI.

* Reject - oTnpaBnseTcs B OTBET HA HEBEPHOE COO0OLLEHME (HEKOPPEKTHBI 3arofI0BOK, KOHTPO/IbHASA CyMMa U T.M.), MpuLLeALlee oT Apyrol
CTOPOHBI.

« Resend Request - 3anpoc NoBTOpHOIi Nepejaun coobLLeHUi B onpeAeniEHHOM UHTepBasie HOMEPOB.

« Sequence Reset - UCMOMb3yeTCs NpY NOBTOPHOI Nepeckiike 41 Npornycka afMUHUCTPATUBHBIX cooblueHnii - Gap Fill mode. Mcnonb-
3yetcs AN cbpoca CUETUMKa HOMEPOB COOGLLEHUIT - Reset mode.

Bce co06LLeHVsi MOTYT NepeaaBaTbcs B 060MX HaNpPaBieHNsIX.

3.1.1. Logon

Coo6LLeH1e, MHULMMpYtoLLee UK NOATBEPXAAIOLLEE YCTAHOBKY Ceccum. [JOMKHO 6bITb NEPBLIM COOBLLEHNEM B KaXKAOM NOAK/IOUEHUN.

Tag ‘ Mone Hanuune OnucaHvne
<Mpynna Header> Y Tun coobLyeHmns "A".
98 EncryptMethod Y MeTog wndpoBaHus. JomkHO 6bITb yka3aHo "0" — NONE_OTHER - wudposaHue co-
06LLEeHNIT OTK/IIOHEHO.
108 HeartBtInt Y MHTepBan nepegaun Heartbeat coo6LyeHuiA.
141 ResetSegNumFlag N Ecnu aToT dhnar ycTaHOB/EH, TO 06€ CTOPOHbI A0/KHbI COPOCUTL CYETUMKM COOBLLEHWIA.
<lpynna Trailer> Y

3.1.2. Logout

Coo6LueHne, MHALMPYHOLLEE NN MOATBEPXKAAIOLLEE 3aBEPLUEHNE CECCUN.

Tag ‘ Mone Hanunuue OnucaHue
<[pynna Header> Y Tun coobLuexuns "5".
58 ‘Text N MNprynHa 3aBepLUeHna ceccum.
<Mpynna Trailer> Y

3.1.3. Heartbeat

Mepepaértcs neproguyeckn Ans KOHTPOAA COCTOAHNA coeanHenuns. Ecnn Heartbeat nocebinaetcsa B oteeT Ha Test Request coobLyeHne, To
none TestReqID gomkHo cogepxaTtb naeHtTudukarop Test Request, Ha KOTOpPbI OHO ABNSIETCA OTBETOM.

Tag ‘ Mone Hanunuue OnucaHue
<[pynna Header> Y Tun coobueHus "0".
112 TestReqID N TpebyeTcs ykasatb ngeHTudmkatop Test Request, ecnv coobuieHne AaBNsSeTC 0TBETOM
Ha Hero.
<[pynna Trailer> Y

3.1.4. Test Request

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

Tag ‘ Mone Hanuune OnucaHve
<[pynna Header> Y Tun coobueHus "1".
112 ‘TestRquD Y MaeHTndmkaTop 3anpoca, Bo3BpallaeTcs B 0TBeTHOM Heartbeat.
<lpynna Trailer> Y
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3.1.5. Reject

BblgaeTcsl B OTBET Ha NOJTyYEHHOE COOOLLEHNE, KOTOPOE HEe MOXET ObiTh MPaBUIbHO 06paboTaHOo M3-3a OLLIMOOK B COBNI04EHNM MPOTOKONA
CECCMOHHOTO YPOBHS. Hanpumep, coobLleHne CoOAePXXMT HeAONYCTUMbIE NCXOAHbIE AaHHble (MsgType=&).

Tag | Mone Hanuune OnucaHve
<lpynna Header> Y Tun coobLeHus "3".
45 RefSegqNum Y Homep OTBEpPrHyTOro coo6LLeHs.
371 RefTagID N Homep HekoppeKTHOro nons.
372 RefMsgType N Tun OTK/IOHEHHOTO COOBLLEHMS.
373 SessionRejectReason N Kog, npyymHbI OTKNOHEHUS COOBLLEHNS.
58 Text N PacLundpoBka npuynHbI.
<[pynna Trailer> Y

3.1.6. Resend Request

CoobLeHre ncnonb3yeTcs 478 MHALUMPOBaHWS NOBTOPHON MepechIsikn CO06LeHNI B ONpeaeéHHOM MHTepBasie HOMepOoB. Ecnn HyXHO
3anpocuTb NOBTOPHYIO MEPechINIKY 0AHOro cooblueHuns, Torga BeginSeqNo=EndSegNo. Ecnv Hy)HO 3anpocuTb BCe nocneaytoLime coob-
LLLeHUs1, HauMHas ¢ onpeaenéHHoro Homepa, Torga EndSeqNo=0 (nokasbiBaeT 6€CKOHEYHOCTD).

Tag Mone Hanuune OnucaHve
<lpynna Header> Y Tun coobLueHuns "2".
7 BeginSeqNo Y Homep nepBoro coo6LLeHNs, KOTOPOE HYXXHO NOBTOPHO nepecnaTtb.
16 EndSeqgNo Y Homep nocnegHero coobLeHns, KOTOPOe HY>HO MNOBTOPHO Nepecnarth.
<Mpynna Trailer> Y

3.1.7. Sequence Reset

Vicnonb3yeTcst Npy NOBTOPHOI nepechkiike AN Nponycka agMUHUCTPATUBHBIX coo6LLeHuii - Gap Fill mode. Mcnonb3ayeTcst ana cépoca
CUYETUMKA HOMepPOB coobLueHNnii - Reset mode.

Tag ‘ Mone Hanunuue OnucaHue
<[pynna Header> Y Tun coobueHus "4".
123 GapFillFlag N Pexum:

« "Y"-Gap Fill mode - Pexum 3anonHeHus npob6enos (Mcnosnb3yeTtcs none MsgSegNum).
B aToM pexvme coobLueHve ncnonb3yercs kak oTBeT Ha Resend Request B cnyyae,
KOrAa OAHO WM HECKO/IbKO COOBLLEHUIA A0MKHBI ObITb MPONYLLEHbI.

* "N" - Reset mode - Pexum cbpoca cHéTumKa HOMEPOB COOBLLEHWIA.

16 NewSegNo Y HoBbIli NopsiAKOBbIA HOMEP.

<[pynna Trailer> Y

3.2. CueHapun ycTaHOBKU U copoca ceccum

3.2.1. YcTaHOBKa 1 3aBepLueHne ceccum

[na yctaHoBKM coepmHeHust ¢ FIX Gate KIMEHT AO/MKEH OTNpaBnUTb CoobLleHne Logon, ykasas cBoil SenderComplD. Ecnv coobuieHve
Logon KoppekTHOe 1 nonb3oBaTesib aBTopu3osaH, FIX Gate oTnpaBnsieT KIMEHTY oTBETHOe Logon cOoob6LLeHre, KOTopoe noaTBepxaaet
YCTaHOBKY coeauHeHus. Ecnv cooblueHre Logon He koppekTHoe nam CucTeMa He aBTOopm3oBasia nosb3osartens, FIX Gate 3akpbiBaeT
coeaviHeHWe, He oTnpaBnAaa HUKaKUX OTBETHbIX COO6LLI,eHI/II7I.

KoppekTHbIM 3aBepLueHeM/3akpbITUeM Ceccun cunTaeTcst 06MeH Logout cCooBLLEHNAMN MEX Y UHULIMATOPOM U akLenTopoM. [pyrue cno-
COO6bI 3aKpbITUSA/06PbIBA CECCUM A0/MKHBI PACCMATPUBATLCA Kak HEKOPPEKTHbIE 1 TaK1e, KOTOpble NPUBOAAT K OLwMbKe. [15 3aKpbITUA cec-
CUU K/IMEHT [O/KEH OTNpaBuTb Co06LLEeHNe Logout 1 AoxaaTbCs OTBETHOrO coobLyeHus Logout oT FIX Gate.

PekomeHAyeTcs nepes 0Tnpaskoil Logout coobLLeHUs y6eauTLCs B TOM, YTO HU OLHO COOGLLEHVE HE NOTEPSIHO 1 He NponyLUeHo. 15 3Toro
K/IMEHT OTNpaBnsieT cooblyeHre Test Request 1 XAET oTBETHOro Heartbeat coobLyeHus.

3.2.2. 3anpoc NOBTOPHOIT OTNPaBKN COOOLEHMUIA

B npouecce vHULMAaNM3aLmm Uiy nocse Toro, kak cCoeuHeHue 6b110 HEOXKMAAHHO Pa30pPBaHO, MOXET BO3HUKHYTb CUTYaLWS, KOrAa KIIMeHT
nosnyyaeT coobLieHVe, Y KOTOPOro NOPSiAKOBbLIA HOMep GonbLUe, YeM OXMAAETCs. OXUAAEMbIM NOPSAKOBLIM HOMEPOM BXOZASLLEr0 CO06-
LLieHUs1 CYNTAETCS TaKOW, KOTOPbIK GOMbLUE HA 1, YeM Yy NOCNEAHEro COO6LLEHNS BO BXOASLLEM /lore. B 3TOM criyyae KIMEHT AO/MKEH MHNLM-
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MpoBaTb MOBTOPHYIO OTNPaBKy COO6LLEeHWIA, nocnas cooblieHne Resend Request, B KOTOPOM A0/MKEH BbITb YKa3aH A1ManasoH NopsaKoBbIX
HOMEpOB NPoNYLLEHHBIX coobLleHnit (BeginSeqNo, EndSeqNo).

3.2.3. NpoBepKa COCTOAHNA coeanHeHUsA

[15 MOHUTOPWHIa cocTosHMA FIX coegmHeHust n onpeaeneHunsi npo6esios B NOPSiAKOBbIX HOMEpPax COOBLLEHWIA, HanNpuMmep, B Ciyvae notepu
BXOAALLMX COOBLLEHW, KTMEHTCKOE NPUIOXKEHNE JOMKHO C 3afaHHON NepuoanYHOCTLIO (3HaveHue nonsa HeartBtint coobuieHns Logon)
hopmupoBaTh 1 o0TnpasnsATb B FIX Gate coobLyeHve Tuna Heartbeat.

Ecnv B 0TBET Ha OTOCNaHHbIN Heartbeat B TeueHve 3aiaHHOMO NpoMexyTka BpeMeHy (HeartBtint nitoc Bpemsi Ha nepefady) He NPULLO HU1
OAHOTO COOBLLEHMS, KNIMEHT JOMKEH CHOPMMPOBATL 1 OTNPaBUTL coobLleHre Tuna Test Request. Ecnv v Ha Test Request 3a 3aAaHHbIi
NPOMEXYTOK BPEMEHW HET OTBETA, TO CUNTAETCS, UTO COEAMHEHWNE NOTEPSIHO, U KIIMEHTY HEOBXOAMMO 3aHOBO YCTaHAB/IMBATb COELIUHEHVE.

3.2.4. Co6poC CHETUMKOB HOMEPOB COOGLLEHUIA
Homepa coo6LeHMiA MOTyT BbITb COPOLLEHbI HECKOILKMMU Cnoco6amu:
» OTnpaBKoli coobLeHns Logon ¢ ykazaHuem gonara ResetSeqNumFlag.
+ OTnpaBKoii coobLieHns Sequence Reset B pexvme Reset mode.

+ ABTOMaTu4ecku Mo pacnucaHuio. Bupxa MOXeT aBTomMaTniecku c6pacbiBaTb NOPsAKOBLIE HOMEPA COOBLLEHUIA, HanpuMep, nepes Ha-
4asIoM TOProBOro AHS.

Mpu c6poce ceccui BCe paHee OTNPaB/EHHbIE COOBLLEHNS HE MOTYT 6bITb 3anpoLUEHbl MexaHU3MoM Resend Request.

3.2.5. BoccTaHOB/IeHe ceccuu nocne coos

151 BOCCTAHOB/IEHNSI PA30PBAHHOMO COEAVHEHNSI KIIMEHTY Heo6Xo4¥MOo OTNpaBUTb CoobLLeHMe Logon ¢ nopsifkoBbIM HOMepoM (nosnie
MsgSegNum), KoTopblii 6onbLUe Ha 1, YeM y nocneaHero coo6LIEHNsT B UcxXoasLleM nore. Ecnv B 0TBET NosydeHo cooblleHne Logon ¢
nopsifKkoBbIM HoMepoM (MsgSegNum) Gosblue, YeM OXMUAAETCS, TO /15 BOCCTAHOBIEHUS MPONYLLEHHbIX CO0BLLEHUI HEOBXOAMMO OTrpa-
BUTb Resend Request ¢ ykazaHveMm guanasoHa nopsiakoBbiX HOMEPOB MOTEPSIHHbLIX COOGLLEHNIA.

Mpy HeJOCTYNHOCTY OCHOBHOTO FIX Gate cepBepa cneflyeT Nepek/iiounTLCS Ha pe3epBHbIii cepBep, U NPOLOMKMTL paboTy B COOTBETCTBUM
C BbILUEN3/0XEHHbIMU NPaBUIaMM.

OCHOBHOI# U pe3epBHbIii cepBepbl CUHXPOHU3UPYIOT MeXay Co6oli NopsAKOBbIE HOMepPa COOGLLEHWIA, NO3TOMY MPYU NEPEK/OYEHUN Me-
XAy HUMK NOCNefoBaTe/lbHOCTb HOMEPOB COOGLLEHUIA A0/MKHA BbITb Npofo/mKeHa. OfHaKO NPy CepbE3HbIX CO05IX BO3MOXHA CUTYaLus,
Korga Homepa coobLeHnli ByayT pacCUHXPOHU3NPOBaHbLI. B 3TOM ciiyyae npv NonbITKe NOAKIUNTLCA K PE3EPBHOMY CEPBEPY KNEHTY
nNpuAaET COOBLLEHNE C NOPAAKOBLIM HOMEPOM, MEHBLLMM OXUAAEMOro. B Takoit cutyauum crnefyet nnbo AoxaaTbCsl BOCCTAHOB/IEHNS pa-
60Tbl OCHOBHOTO cepBepa, /IM60 c6pocnTb NOPsLKOBbIE HOMEPA COOBLLEHNIA.
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4. ToproBoe B3anmopgencrTeune

Coo6LeHve Trade Capture Report (MsgType = AE) ucnonb3yetcs u ans 4ob6aBneHns otyeta o caenke, v A5 0T3blBa OTYeTa O cAeslke.

Peann3oBaHa BO3MOXHOCTb OTHETaA O CAENKE C yKa3aHWeM Kofa yyacTHuka B cucteme OTC-MoHUTOP. 15 3TOrO B 3aro/10BOK COO6LLEHUsI
MOXeT A06aBNATLCA cneLmasnbHoe HeobsizatenbHoe none OnBehalfOfComplD, cogepxallee 3TOT Kof y4acTHuMKa (CM. pasgen 2.1).

4.1. fo6aBneHne oTueTa o caesnke

KnueHT npuckinaet Ha FIX gate coo6uyeHre Trade Capture Report (MsgType = AE), cogepxaliee oaHy CAesKy.

Tag | Mone Hanunuune OnucaHve
<[pynna Header> Y Twun coobLeHns "AE".
856 |TradeReportType Y* ='0'
571 |TradeReportID Y* Homep caenku B cucteMe BHYTPEHHETO yYeTa Y4YacTHUKa, COBepLUMBLLIEro BHEOUP-
XEBYIO CAEKY.
1040 |SecondaryTradelD N Homep porosopa Kynnn-npogaxu. 3HauyeHve no yMmonyaHuio ™.
1125 |OrigTradeDate Y* [ata 3ak/1oueHnsa caenku.
552 [NoSides =1 Y Hanpasnexwe cpenku:
=>54 |Side Y + "1" - nokynka
» "2" - npogaxa
Bce ocTasibHble 3HaueHus Tera Side cunTalTca HEBaU/TMAHBLIMU U OTK/TOHSAKOTCS.
=>453| NoPartylDs = 2 Y*
=>448 PartylD Y* OT ybero MMeHu coBeplleHa caernka.
=>447 PartylDSource =D Y* [onycTumble 3HayeHus B PartylD:
=>452 PartyRole = 3 Y* e "P" - OT CBOEro MeHu
(ClientID)
e "A" - OT UMEHU KNneHTa
=>448 PartylD Y* 3a yeil cyeT coBeplleHa caenka.
=>447 PartylDSource = D Y* [JonycTumble 3HayeHus B PartylD:
=>452 PartyRole = 1 Y* * "P"-3acBoii cueT
(Executing Firm)
* "A" - 3a CUeT KNneHTa
e "T" - 3a cuyeT CPeaCTB B AOBEPUTENLHOM YNpasB/ieHun
55 Symbol Y Kog, ueHHoli bymarn ans akumii unu ISIN gns obnuraumii n naés.
32 LastQty Y KonmyecTBO LEHHbIX Bymar no caesnke.
31 LastPx Y LleHa ofiHOIA LieHHO Gymaru no caenke.
Mpu npueme oTyeTa LeHa ByAeT yceyeHa A0 5 3HaKoB nocne 3anAaToil. cxogHas
LeHa byaet coxpaHeHa B B/l cuctembl OTC-MOHUTOP B OTAENBHOM Mone.
15 Currency Y* Kof BasiioThl LieHb!:
* "RUB" - py6nu
* "USD" - ponnapsbl CLUA
* "EUR" - eBpO
e nnm kog "PCT" - MpoUeHT OT HoMMHana (415 caenok no obnuraumsm)
828 |TrdType N Mpu3Hak "KpynHoi caenku':
» "1"- ecnv KONNYECTBO NprobpeTaeMbIx LiEHHbIX Bymar coctaBnseT 5 u 6onee npo-
LIeHTOB OAHOrO BMAA W Kateropumn/Tuna LeHHbIX Bymar amuTeHTa
e "0" - B UHBIX CNy4Yasx (3Ha4eHue rno ymos4aHuio).
63 SettlType Y* Mepuog BpemMeH B TEUEHKEe KOTOPOro CTOPOHbI 06513aHbl UCNOTHWUTL 06si3aTenbeTBa
rno caesnke:
» "D5" - no 5 KaneHJapHbIX AHE ¢ AaTbl 3aK/THUEHNS CAENMKN
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Tag

Mone

Hanunuue

OnucaHue

» "D30" - oT 6 f0 30 KaneHAapHbIX AHEN C AaTbl 3aK/THUYEHNUS CAEKM BK/THUUTENBHO
* "M1+" - 6onee 30 kanieHAAPHbIX AHEN C AaTbl 3aK/IIOYEHUS CAENKN

B cnydyae ecnu gara onnarbl U gata NocTaBku HE COBMaatoT, TO 471 onpeaeseHns
3Ha4YeHUA 3TOro NoJsid NCNONb3YETCA NO34HAA N3 ABYX AaT.

64 SettlDate

KaneHgapHas gara, sBAsIOWAsCS NOCNEAHUM AHEM CPOKA, YCTAHOB/IEHHOMO CAeN-
KO 11151 ICMIOIHEHNSI CTOPOHAMI 06A3aTE/NbCTB MO ON/iaTe U NOCTaBKE LIEHHbIX 6yMar.

B cnyyae ecnv fiata onsartbl 1 farta nocTaBky He COBMaAaloT, TO yKa3blBaeTCs No3ga-
HAS U3 ABYX AaT (ykasbiBaeTcs B ciyyae, ecniv none TrdType='1").

Mone 3anofiHAeTcs NpuW YCoBUK KPYMHOM CAENKU, a UMEeHHO ecnu B none TrdType
nepefaHo 3HaueHue 1.

120 |SettlCurrency

Kog, BantoTbl pacyeTos :

* "RUB" - py6nu

* "USD" - ponnapsl CLLUA

* "EUR" - eBpo

e nnm kog "PCT" - NpoLeHT OT HoMMHana (415 cAenok no obnuraumsm)

3HayeHue no ymonyaHuio .

1382 | CurrencyRatio

Kypc py6nsi. 3HayeHune no ymonyanuio "0".

1301 |MarketlD

Kog, 6UpXK, Ha KOTOPYH NPOW3BOAMTCS OTYET.
[LonycTumblii koa:

* "M" - OAO MockoBckasn bupxa, ABNsAeTcs 3Ha4YeHem rno ymosyaHuio

48 SecuritylD

22 SecuritylDSource = 4

Kog, ISIN nHcTpymeHTa, ¢ KOTOpbIM COBEpLLEHA cAeska (onumoHasibHoe none). 3Ha-

YeHune No ymosiHaHuw .

454 | NoSecurityAltiD = 1
=>455| SecurityAltID

=>456| SecurityAltiIDSource = 8

zZ 2 Z|zZz Z2

Kog, rocyjapCTBEHHOI perncTpaum MHCTPYMEHTA, C KOTOPbLIM COBEpLLEHA CAEsKa.

Ecnu B caenke noctaBnsanoch HECKOSLKO BbIMYCKOB C pasHbIMW Kogamu permcrpa-

umun, To none pekoMmeHayeTcAa He 3arno/IHATb. 3HaueHve no yMO/IHaHuo .

FIX Gate otnpasnsieT B 0TBET KNNeHTy coobuieHne Trade Capture Report Ack (MsgType = AR).

Tag Mone Hanuune OnucaHvne

<lpynna Header> Y Tun coobueHuns "AR".

571 |TradeReportID Y* Homep caenku B cucteme BHYTPEHHErO yyeTa Y4YacTHUKa, COBEPLUMBLLETO BHEOUP-
XEBYIO CLENKY.

751 |TradeReportRejectReason Y* Kop Bo3Bpara.
Ecnu ko Bo3Bpata paseH '0' - caenka fobasneHa.

1003 |TradelD N PervcTpaumnoHHbIii naeHTUdMKaTop caenku, NPUCBOEHHBI cucTemMoint OTC-MOHMTOP.
Mone nepefaetcs B TOM c/lyvae, eCnv cfernka ycnewHo fobasneHa.

58 Text N Mone cogepxuT:

* OMUCAHWE BbIAB/EHHbIX OLUIMBOK M3-3a KOTOPbIX A06aBMNEHNE CAEMKY HEBO3MOXHO
B TOM C/lydae, ec/in cAeska He NpUHATa,;

* OMUCaHWe BbISIB/IEHHbIX 3amMeyvaHuii npn 06pa60TKe COEeNKn B TOM cny4ae, ec/n
caenKa npuHAaTa.

4.2. OT3bIB OTYeTa O caersike

KnueHT npuckinaet Ha FIX Gate coo6uieHne Trade Capture Report (MsgType = AE), cogepxallee KOMaHay Ha yaaneHne O4HON CAENKM.

Tag | Mone Hanuuue OnucaHue
<[pynna Header> Y Tun coobueHus "AE".
856 | TradeReportType Y* ='6'
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Tag Mone Hanuune OnucaHvne
1003 |TradelD Y* PervctpaumnoHHbIii naeHTMdrKaTop caenkn, NPUCBOEHHbI cuctemoii OTC-MOHUTOP.
571 |TradeReportID Y* Homep caenkn B cucteme BHYTPEHHErO yyeTa Y4YacTHUKa, COBEPLUMBLLETO BHEOUP-
XKEBYIO CLENKY.
1040 |SecondaryTradelD N Homep Jorosopa Kynnan-npogaxu.
1328 |RejectText N MpuynHa oT3bIBa CAENKM (ONLUMOHA/ILHOE Nosie).

FIX Gate oTnpaBnsieT B OTBET KIMEHTY COOOLLEHNE

Trade Capture Report Ack (MsgType = AR).

Tag Mone Hanuuune OnucaHue

<lpynna Header> Y Tun coobueHuns "AR".

571 |TradeReportlD Y* Homep caenkv B cuctemMe BHYTPEHHETO yyeTa YuyacTHuKa, COBEpLUMBLUErO BHEGUP-
XEBYIO CAENKy.

751 |TradeReportRejectReason Y* Kog, Bo3sspara.
Ecnvn kof Bo3Bpara paseH '0' - caenka yganeHa ycreLuHo.

1003 |TradelD N PervctpaumoHHbIii naeHTUUKaTOP OTO3BAHHON CAENKY.
Mone nepepaeTca B TOM c/yyae, €CNu CAE/Ka YCreLHo yaaneHa.

58 Text N OnuvcaHune BbISB/IEHHbIX OLLUMOOK 13-3a KOTOPbIX yAaneHne CAeNkn HEBO3MOXHO.

[None nepefaetca B TOM cnyvae, ec/iv CAENKY He yAanoch yaauThb.
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5. CepBuc Drop Copy

Drop Copy - cepBuUC, NO3BONSAOLLMIA KTUEHTY B BblaeneHHol FIX ceccun nofyyaTth U3 CUCTEMbI MHCDOPMALIMIO MO CAeMKam No CNUCKY KOA0B
YYaCTHUKOB.

KnueHty, 3akasaswemy Drop Copy Service, BblfaéTcsa oTaenbHblil FIX norvH. OTnpaska OTYETOB U OTMeHa CAENoK C MCNoMb30BaHNeM
3TOro SIoruHa 3anpetyeHsl. Mpu nonyyeHun ot Takoro knneHTa Trade Capture Report (MsgType = AE) coobuieHuii, Fix Gate B OTBET LUNeT
cooblieHne Reject.

5.1. CeCCUOHHbIN YPOBEHb

CeccroHHbI ypoBeHb Ans Drop Copy Service Takoi e Kak u gnsi obbluHol FIX ceccun. KnmeHT cTaHZapTHBIM CMOCOH60M COeAUHSIeETCA
n ayteHTMdmumpyetcs Ha Drop Copy cepBepe, o6MeHnBaeTcs ¢ HUM Heartbeat coobLieHusiMm, MmeeT BO3MOXHOCTb BbINOMHATL Resend
Request 3anpockbl.

5.2. TpaHcnauua caenok

Cpaenkv TpaHC/IMpYHTCS NYTEM paccblIku kKMeHTaMm coobLueHuii Trade Capture Report (MsgType = AE).

Tag | Mone Hanuune OnucaHve
<lpynna Header> Y Tun coobuyeHuns "AE".
1003 |TradelD Y* PervcTpaumoHHbIii naeHTUMKATOP CAENKU, NPUCBOEHHBIA cucTemoli OTC-MoHN-
Top.
856 |TradeReportType Y* Mpu3Hak 0T3bIBa CAENKN.
+ '0' - npn fo6asneHnn caenkun
* '6'- Npu OT3bIBE CAESIKN
1041 |FirmTradelD Y* Kof yyacTHuka B cucteme OTC-MOHUTOP.
=>453| NoPartyIDs = 2 Y*
=>448 PartylD Y* OT ybero MMeHu coBepLLeHa caernka:
=>447 PartylDSource =D Y* e "P" - OT CBOEro UMEeHU
=>452 PartyRole = 3 Y* * "A" - OT UMEHU KNNeHTa
(ClientID)
=>448 PartylD Y* 3a yeli cHeT coBepLUeHa caeska :
=>447 PartylDSource = D Y* » "P"-3a cBoii cuet
=>452 PartyRole = 1 Y* e "A" - 3a cyeT KNneHTa
(Executing Firm)
e "T" - 3a CcyeT CPefCTB B AOBEPUTENLHOM YNpaB/ieHun
552 [NoSides =1 Y HanpasneHve caenku:
=>54 |Side Y » "1" - nmokynka
e "2" - npogaxa
55 Symbol Y Kopg ueHHol ymarun ans akuuii unm ISIN ans obnurauuii n naés.
32 LastQty Y KonmyecTBo LeHHbIX 6ymar no caersnke.
15 Currency Y* Kog BasioThl LeHbI:
* "RUB" - py6nu
* "USD" - ponnapsl CLLUA
* "EUR" - eBpo
e nnm kog "PCT" - NpoLeHT OT HoMMHana (415 cAenok no obnuraumnsm)
828 |[TrdType Y* Mpwu3Hak "kpynHo caenku':
* "1" - ecnn KoIMYECTBO NpuobpeTaemMblX LieHHbIX Bymar cocTasnser 5 u 6onee
NPOLIEHTOB OAHOrO BUAA W KaTeropumn/tTrna LeHHbIX Bymar aMuTeHTa
e "0" - B UHbIX CNyyasx
75 TradeDate Y* [ata 3ak/ioueHnsa caenku.
63 SettlType Y* Mepuop BpemMeHn B TEHEHUE KOTOPOIo CTOPOHbI 06513aHbl UCMOMHUTL 0683aTeNbCTBa
no caenke:
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Tag Mone Hanuuue OonucaHue
» "D5" - no 5 kaneHJapHbIX AHE ¢ AaTbl 3aK/THUEHNS CAENKN
» "D30"- 0T 6 f0 30 KasleHAAPHbIX AHEl C AaTbl 3aK/THYEHUSA CAEMKN BKTHUNTENBHO
* "M1+" - 6onee 30 kaneHAapHbIX AHEN C AaTbl 3aK/I0YEHUS CAEMNKN
B cnyyae ecnu gata onnartbl 1 gata NocTaBku He COBMaAAloT, TO A1 onpeAeneHuns
3HaueHus 3TOro MosiA UCMOMb3YeTCA NO3AHASA U3 ABYX AaT.

64 SettlDate N KanengapHasa farta, ABNsOWAACA NocneqHM AHEM CPOKa, YCTaHOB/IEHHOrO caerl-
KOV A4/19 CMO/THEHMS CTOPOHaMK 06513aTenbCTB NO onJiare 1 NocTaske LeHHbIX Oy-
mar.

B cnyuae ecnu fgata onnarsl 1 fata nocTaBku He COBMaatoT, TO YKa3blBaeTCs No3s-
HAA U3 ABYX AaT (ykasbliBaeTcs B ciyvae, ecnv none TrdType="1").

60 TransactTime Y* [ata peructpauun caenku.

571 |TradeReportlD N Homep cfenkn B cucteme BHyTPEHHETO yyeTa YUacTHVKa, COBEPLUMBLLENO BHEOMP-
XEBYIO CAEKY.

1040 |SecondaryTradelD N Homep forosopa Kynan-npoaaxm.

31 LastPx Y LleHa ogHoi LeHHon Bymarn B caernke.

1301 |MarketlD N Ko 6upxu, Ha KOTOpYH NPOM3BOANTCA OTYET.

JonycTumble Koabl:
* "M" - OAO MockoBckasn bupxa, ABnseTcs 3Ha4eHnem rno ymosayaHuio
* "F"-3A0 doHpoBas 6upxa MMBBE

1382 |CurrencyRatio N Kypc pybns, koTopblii 6yAeT MCcnonb3oBaTbCs A1 KOHTPONbHOMO pacyeTa LieHbl
cAenku B pybnsix.

58 Text N TekcT coobLLeHnss 06 0COBEHHOCTSIX 06paboTKM B C/lyyae npuema oT4eTa O caeske.

22 SecuritylDSource = 4 N Kopg, ISIN nHCTpymMeHTa, C KOTOpPbIM COBEpLUEHa cAesiKa.

48 SecuritylD N

454 | NoSecurityAltiD = 1 N Kog, rocyfapcTBeHHO permcTpaumm MHCTPYMEHTa, C KOTOPbIM COBEpLLEHA CAerKa.

=>455| SecurityAltiD N Ecnu none He 3anofiHEHO, TO 3TO 3HAYUT, YTO YHACTHVK HE YKa3asl KOHKPETHbINA Bbl-
MyCK MHCTPYMEHTa .

=>456| SecurityAltiIDSource = 8 N

20020| LastPxRub Y LleHa ogHoit bymaru B py6nisix.
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