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1. Introduction

This document contains description of messages, blocks and fields of the FIX protocol version 4.2, adapted for use with Ukrainian Exchange.
It is assumed that the reader is familiar with the basics of the FIX protocol (Financial Information Exchange protocol, http://www.fixprotocol.org). 
The items marked with gray color are not implemented at the time of publishing of this specification.
UTF-8 is used for Cyrillic encoding in text fields.

1.1.  List of Changes

	Version
	Date
	Description

	1.7
	05.07.2018
	The first public version

	1.8
	30.01.2019
	New values in 269 field and the tag 20003;
The application level messages are explicitly divided to Market Data (Chapter 4) and Trading Messages (Chapter 5)

	1.9
	15.03.2019
	New instrument types in 167 field – SHS, BON, FND, ADR, GDR, CMD, MSC

	1.10
	09.04.2019
	New tags 15 and 278 added in W-message

New instrument type in 167 field – IND

167 field deleted from the trading messages

	1.11
	14.05.2019
	Order Mass Cancel Request and Order Mass Cancel Report messages added

	
	30.05.2019
	Some sample messages added

	1.12
	19.07.2019
	10504 (OrderSide) tag is added in «W»-message

	
	24.07.2019
	The feature to request statuses of all the active orders added - «*» in tag 11 (CLOrdID) in «H»-message

	
	13.09.2019
	Bilateral trades between clients of the same participant added in «D»-message

	
	24.09.2019
	Tags 447 and 109 removed from «D»-message

	1.13
	08.01.2020
	Support of market data for futures contracts is added

	
	21.01.2020
	Update of changes for futures contracts 

	1.14
	25.05.2020
	New messages on account statements added – «UASQ», «UASR», «UASJ»

	
	15.07.2020
	New field 58 in «f» message

	
	29.07.2020
	New values «i», «u», «l» of the field 269 in «V» and «W» messages

	1.15
	05.07.2021
	New messages «UARQ», «UARR», «UARJ» – registration of clients / sections of clearing registers (see “7. Account Management Messages”)

	
	06.07.2021
	Value and date of the next coupon for bonds, piece tick for securities, lot and instrument name in Ukrainian in message «d»

	
	07.07.2021
	New messages «UALQ», «UALR, «UALJ» – receiving the list of clients / sections of clearing registers (see “7. Account Management Messages”), market orders in message «D» and also repo quotes in message «W»

	
	13.09.2021
	Rules of using «UARQ» message, mandatory fields in «UARQ» message are specified, error codes in the message «UARJ» are expanded 

	
	23.09.2021
	Mandatory fields in message «9» are specified

	
	27.09.2021
	Description of client coding restrictions

	
	27.10.2021
	Price is not required for market orders in messages «D» and «8» 

	1.16
	22.12.2021
	Added new features:
List of trades
Negotiated trades with another Participant (not implemented)
Negotiated trades with T+n settlement (not implemented)
Settlement confirmation of T+n trades (not implemented)

	
	23.12.2021
	New fields Text and QuoteID are added In Single Order 
The statuses in Execution Report are clarified (incl. statuses for negotiated trades) 
Subscription / unsubscribing added in «UADR» request 
The following optional tags removed: SecurityID(48), IDSource(22), NoPartyID(453) and HandlInst (21)

	
	28.12.2021
	Mandatory fields in «D» message when QuoteID field is not empty are clarified
New fields in «UADR» message

	
	22.04.2022
	Clarification of using field 63 in «D» message and field 20050 in «UARR» message

	
	23.05.2022
	Change in description of the fields Price and Qty in message «UADR» that is implemented together with «UADQ» and «UADJ»

	1.17
	03.02.2023
	New messages for asset withdrawal added: «UAWQ», «UAWR», «UAWJ»

	
	08.05.2023
	Possible diagnostics in «UAWJ» message is clarified

	
	30.05.2023
	New value «0» – SNAPSHOT in «V» message

Swaps and currencies are mentioned

	
	10.07.2023
	New value «0» (no trades found) in «UADJ» message.
Values of the field 20082 in «UADQ» message are changed.

	1.18
	05.08.2023
	New fields for repo added to the message «D» – New Single Order
The messages «UATQ», «UATR», «UATJ» are marked as implemented

	
	01.12.2023
	Swaps are marked as implemented. Clarification of the field 167.

	
	28.03.2024
	The field 20086 (settlement date) added to the message 8 (Execution Report)

	
	02.04.2024
	Clarification of rejection reasons in the message UATJ


2. List of Supported Messages

2.1. Session Level

	Message
	Message Type

	Heart Beat
	«0»

	Logon
	«A»

	Logout
	«5»

	Test Request
	«1»

	Resend Request
	«2»

	Reject
	«3»

	Sequence Reset
	«4»


2.2. Application Level – Market Data
	Message
	Message Type

	Instrument Definition Request
	«c»

	Instrument Definition
	«d»

	Instrument Status Request
	«e»

	Instrument Status
	«f»

	Market Data Request
	«V»

	Market Data Request Reject
	«Y»

	Market Data – Snap Shot / Full Refresh
	«W»

	Market Data Incremental Refresh
	«X»


2.3. Application Level – Trading

	Message
	Message Type

	New Single Order
	«D»

	Order Cancel Request
	«F»

	Order Status Request
	«H»

	Execution Report
	«8»

	Order Cancel Reject
	«9»

	Order Mass Cancel Request
	«q»

	Order Mass Cancel Report
	«r»

	2.4. Application Level – Account Summary

Сообщение
	Тип

	Account Summary Request
	«UASQ»

	Account Summary Response
	«UASR»

	Account Summary Reject
	«UASJ»


2.5. Application Level – Account Management

	Сообщение
	Тип

	Account Registration Request
	«UARQ»

	Account Registration Response
	«UARR»

	Account Registration Reject
	«UARJ»

	Account List Request
	«UALQ»

	Account List Request Response
	«UALR»

	Account List Request Reject
	«UALJ»


2.6. Application Level – Trade Management

	Сообщение
	Тип

	Trade List Request
	«UADQ»

	Trade List Request Response / Update
	«UADR»

	Trade List Request Reject
	«UADJ»

	Trade Settlement Request
	«UATQ»

	Trade Settlement Response
	«UATR»

	Trade Settlement Reject
	«UATJ»


2.7. Application Level – Asset Management

	Сообщение
	Тип

	Asset Withdrawal Request
	«UAWQ»

	Asset Withdrawal Request Response 
	«UAWR»

	Asset Withdrawal Request Reject
	«UAWJ»


3. Message Structure and General Messages

3.1. Header

	Name
	Tag
	Req
	Comment
	Example

	BeginString
	8
	Y
	Always value «FIX.4.2»
	FIX.4.2

	BodyLength
	9
	Y
	Message length, in bytes (excluding Tags 8, 9, 10).
	

	MsgType
	35
	Y
	Message type 
	

	SenderCompID
	49
	Y
	Message Sender ID 
	CLIENT

	TargetCompID
	56
	Y
	Message Target ID (should always be “UX” in the messages to the exchange)
	UX

	MsgSeqNum
	34
	Y
	Message sequence number
	

	PossDupFlag
	43
	N
	«Y» – Required for message resends (in reply to ResendRequest).
	

	SendingTime
	52
	Y
	Time of message transmission in the format «YYYYMMDD-HH:MM:SS» (always in UTC)
	20190430-10:38:26

	OrigSendingTime
	122
	N
	Time of message transmission in the format «YYYYMMDD-HH:MM:SS» (always in UTC). Required for message resends (in reply to ResendRequest).
	20190430-10:38:26


3.2. Trailer

	Name
	Tag
	Req
	Comment
	Example

	CheckSum
	10
	Y
	Check sum
	


3.3. Heart Beat

	Name
	Tag
	Req
	Comment
	Example

	MsgType
	35
	Y
	Message type. Value: «0»
	

	TestReqID
	112
	N
	Unique identifier for Market Data Request
	


3.4. Logon

	Name
	Tag
	Req
	Comment
	Example

	MsgType
	35
	Y
	Message type. Value: «A»
	

	EncryptMethod
	98
	Y
	Value: «0» (no encryption)
	

	HearBitInt
	108
	Y
	In seconds
	

	Password
	554
	N
	Password
	

	ResetSeqNumFlag
	141
	N
	Value: «Y» Indicates that the both sides of the FIX session should reset sequence numbers to 1, (sent messages store clean-up) 
	


Example:
8=FIX.4.2;9=91;35=A;49=SatoshiNakamoto;56=UX;34=1;52=20190312-06:40:06.387;98=0;141=Y;108=30;554=24@L6#yR;10=223;

Response:

8=FIX.4.2;9=78;35=A;34=1;49=UX;52=20190312-06:40:04.297;56=SatoshiNakamoto;98=0;108=30;141=Y;10=240;

3.5. Logout

	Name
	Tag
	Req
	Comment
	Example

	MsgType
	35
	Y
	Message type. Value: «5»
	

	Text
	58
	N
	Contains the text associated with the reason of the FIX session rejection.
	


3.6. Test Request

	Name
	Tag
	Req
	Comment
	Example

	MsgType
	35
	Y
	Message type. Value: «1»
	

	TestReqID
	112
	Y
	Unique identifier for Market Data Request
	


3.7. Resend Request

	Name
	Tag
	Req
	Comment
	Example

	MsgType
	35
	Y
	Message type. Value: «2»
	

	BeginSeqNo
	7
	Y
	Message sequence number of first message in range to be resent
	

	EndSeqNo
	16
	Y
	Message sequence number of last message in range to be resent 
Value: «0» If request is for all messages subsequent to a particular message, beginning with BeginSeqNo
	


3.8. Reject

	Name
	Tag
	Req
	Comment
	Example

	MsgType
	35
	Y
	Message type. Value: «3»
	

	Text
	58
	N
	Contains the text associated with the reason of the FIX session rejection.
	

	SessionRejectReason
	373
	N
	Code to identify the reason of the FIX session rejection.
	

	RefTagID
	371
	Y
	The Tag number of the FIX field being referenced.
	


3.9. Sequence Reset

	Name
	Tag
	Req
	Comment
	Example

	MsgType
	35
	Y
	Message type. Value: «4»
	

	GapFillFlag
	123
	N
	Value: «N»
	

	NewSeqNo
	36
	Y
	New sequence number
	


4. Market Data Messages

4.1. Market Data Request

	Name
	Tag
	Req
	Comment
	Example

	MsgType
	35
	Y
	Message type. Value: «V»
	

	MDReqID
	262
	Y
	Unique identifier for Market Data Request
	

	NoRelatedSym
	146
	Y
	Number of instruments in this message (not less than 1)
	

	Symbol
	55
	Y
	Ticker Code of the instrument
	CEEN

	SecurityType        
	167
	N
	Instrument type
	SHS

	SubscriptionRequestType
	263
	Y
	Subscription type. Value: 

· «0» – SNAPSHOT

· «1» – SNAPSHOT_PLUS_UPDATES

· «2» – DISABLE_PREVIOS
	

	MarketDepth
	264
	Y
	Valid values:

· «0» – Full Book

· «1» – Top of Book

· «N>1» – Best N Prices
	

	MDUpdateType
	265
	C
	Mandatory for SubscriptionRequestType=1. Valid values:

· «0» – Full Refresh (by default)

· «1» – Incremental Refresh
	

	NoMDEntryTypes
	267
	Y
	Number of repeated groups 
	

	MDEntryType
	269
	Y
	Valid values:

· «0» – bid

· «1» – offer

· «2» – trade

· «3» – index value

· «4» – trading session open

· «5» – (previous) trading session close

· «6» – settlement price (derivatives only),

· «7» – trading session high

· «8» – trading session low

· «9» – trading session weighted average price

· «v» – trading session volume (no of instruments traded)
· «t» – trading session turnover (in UAH)
· «m» – number of moves (no of trades executed)
· «r» – crossrate

· «s» – real minstep

· «Q» – Auction Clearing Price

· «i» – initial margin (in UAH per contract, derivatives only)

· «u» – upper price limit (in price currency, derivatives only)

· «l» – lower price limit (in price currency, derivatives only)
	


Example of subscription to BAVL (Trades, Bids, Offers):

8=FIX.4.2;9=127;35=V;49=SatoshiNakamoto;56=UX;34=5;52=20190312-06:41:35.134;262=1;263=1;264=0;265=0;146=1;55=BAVL;22=8;267=3;269=0;269=2;269=1;10=002;

4.2. Market Data Request Reject

	Name
	Tag
	Req
	Comment
	Example

	MsgType
	35
	Y
	Message type. Value: «Y»
	

	MDReqID
	262
	Y
	Unique identifier for Market Data Request
	

	Text
	58
	N
	Contains the text associated with the reason of the request rejection.
	

	MDReqRejReason
	281
	N
	Code to identify the reason of the request rejection.
	


4.3. Market Data – Snap Shot / Full Refresh

	Name
	Tag
	Req
	Comment
	Example

	MsgType
	35
	Y
	Message type. Value: «W»
	

	MDReqID
	262
	N
	Unique identifier for Market Data Request
	

	Symbol
	55
	Y
	Ticker Code of the instrument
	

	SecurityType
	167
	Y
	Valid values:

· «FUT» – futures

· «OPT» – options

· «SHS» – shares of enterprises

· «BON» – bonds and other debt instruments

· «FND» – investment mutual and corporate funds

· «ADR» – American depository receipts

· «GDR» – global depository receipts

· «CMD» – commodities

· «IND» – indices

· «REP» – repos

· «SWP» – swaps

· «CUR» – currencies

· «MSC» – all the rest types of instruments
	

	NoMDEntriese
	268
	Y
	Number of entries in Market Data message.
	

	MDEntryType
	269
	N
	Valid values:

· «0» – bid

· «1» – offer

· «2» – trade

· «3» – index value

· «4» – trading session open

· «5» – (previous) trading session close

· «6» – settlement price (derivatives only)

· «7» – trading session high

· «8» – trading session low

· «9» – trading session weighted average price

· «v» – trading session volume (number of instruments traded)
· «t» – trading session turnover (in UAH)
· «m» – number of moves (no of trades executed)
· «r» – crossrate

· «s» – real minstep

· «Q» – Auction Clearing Price
· «i» – initial margin (in UAH per contract, derivatives only)

· «u» – upper price limit (in price currency, derivatives only)

· «l» – lower price limit (in price currency, derivatives only)
	

	MDEntryPx
	270
	N
	Price/Value/Turnover of the Market Data Entry

May be equal to 0 if a Price/Value/Turnover is dropped
	

	MDEntrySize
	271
	N
	Number of securities/contracts represented by the Market Data Entry
	

	MDEntryDate
	272
	N
	Date of Market Data Entry.
	

	MDEntryTime
	273
	N
	Time of Market Data Entry.
	

	TradingSessionSubID
	625
	
	Exchange session 
	

	MDEntryTradeType
	20003
	C
	MDEntryTradeType is sent for trades only.

The tag value format is <trade type><repo/swap type><trade part>.

Possible trade types:

• 'Q' - quote-based transaction

• 'B' - two-sided (negotiated) transaction

• 'A' - auction-based transaction

• 'I' – Initial placement transaction

Possible repo/swap types:

• ' ' (space) - regular trade

• 'R' - repurchase agreement
• 'S' - swap
Possible trade parts:

• '18' – Repo/swap near (1st) leg 

• '19' – Repo/swap far (2nd) leg 
	<A>< ><>

<B>< ><>

<B><R><18>

	MDEntryRepoTerm
	20004
	C
	Term of repo/swap in days (repo/swap quotes only). 
	

	Currency
	15
	N
	Price / Index value currency code

• 'UAH' – for Ukrainian Hryvnya 

• 'PCT' – for percent (bonds that are traded in “clean price” and repo/swap quotes only)

• 'PNT' – for points (indices only)
	

	OrderSide
	10504
	C
	Side of the order initiated a trade:

• '1' – Buy order 

• '2' – Sell order 

Sent only for trades with 20003=A
	

	MDEntryID
	278
	N
	Trade ID assigned by the trading system (not used for orders, quotes and indices)
	


Example of orders (Bids, Offers):

8=FIX.4.2;9=412;35=W;34=371;49=UX;52=20190227-17:17:53.207;56=SatoshiNakamoto;48=4910;55=BAVL;167=CS;262=3;268=9;269=1;270=0.26000;15=UAH;271=10000;269=0;270=0.33000;15=UAH;271=10000;269=1;270=0.33110;15=UAH;271=20000;269=0;270=0.33110;15=UAH;271=50000;269=0;270=0.33120;15=UAH;271=40000;269=1;270=0.33350;15=UAH;271=50000;269=1;270=0.33420;15=UAH;271=10000;269=1;270=0.33500;15=UAH;271=10000;269=1;270=0.33600;15=UAH;271=20000;10=019; 
Example of empty order book of a futures contract:

8=FIX.4.2;9=94;35=W;34=817;49=UX;52=20200316-11:17:43.654;56=SatoshiNakamoto;48=6867;55=DXZ0;167=FUT;262=1;268=0;10=048;

Example of trades:

8=FIX.4.2;9=1476;35=W;34=364;49=UX;52=20190312-06:41:33.137;56=SatoshiNakamoto;48=4910;55=BAVL;167=CS;262=1;268=20;269=2;270=0.29880;15=UAH;271=4000;272=20180613;273=16:41:14;20003=B;269=2;270=0.29880;15=UAH;271=4000;272=20180613;273=16:41:29;20003=B;269=2;270=0.29470;15=UAH;271=5000;272=20180613;273=16:47:34;20003=B;269=2;270=0.29490;15=UAH;271=10000;272=20180613;273=16:55:50;20003=A;10504=2;269=2;270=0.29120;15=UAH;271=20000;272=20180613;273=16:58:47;20003=A;10504=2;269=2;270=0.29100;15=UAH;271=50000;272=20180613;273=16:58:47;20003=A;10504=2;269=2;270=0.29020;15=UAH;271=10000;272=20180613;273=16:58:47;20003=A;10504=2;269=2;270=0.29000;15=UAH;271=70000;272=20180613;273=16:58:47;20003=A;10504=2;269=2;270=0.28800;15=UAH;271=60000;272=20180613;273=16:58:47;20003=A;10504=2;269=2;270=0.29980;15=UAH;271=10000;272=20180614;273=12:13:04;20003=A;10504=2;269=2;270=0.29990;15=UAH;271=20000;272=20180614;273=12:47:07;20003=A;10504=2;269=2;270=0.30250;15=UAH;271=10000;272=20180614;273=13:21:46;20003=A;10504=2;269=2;270=0.29210;15=UAH;271=10000;272=20180614;273=14:27:10;20003=A;10504=2;269=2;270=0.29150;15=UAH;271=20000;272=20180614;273=14:27:10;20003=A;10504=2;269=2;270=0.28920;15=UAH;271=70000;272=20180614;273=14:27:10;20003=A;10504=2;269=2;270=0.28880;15=UAH;271=10000;272=20180614;273=14:27:10;20003=A;10504=2;269=2;270=0.28840;15=UAH;271=10000;272=20180614;273=14:27:10;20003=A;10504=2;269=2;270=0.28830;15=UAH;271=50000;272=20180614;273=14:27:10;20003=A;10504=2;269=2;270=0.28820;15=UAH;271=100000;272=20180614;273=14:27:10;20003=A;10504=2;269=2;270=0.28810;15=UAH;271=50000;272=20180614;273=14:27:27;20003=A;10504=2;10=229;

Example of a futures trade:

8=FIX.4.2;9=186;35=W;34=813;49=UX;52=20200316-11:17:43.642;56=SatoshiNakamoto;48=6866;55=DXM0;167=FUT;262=1;268=1; 269=2;270=25.0000;15=UAH;271=1;272=20200312 273=17:33:56 20003=<A>< ><>;10504=1;278=4127329;10=212;

Example of repo quotes 
269=0: borrow money (bid), 269=1: lend money (offer), 271=size of a quote in UAH
8=FIX.4.2; 9=412; 35=W; 34=371; 49=UX; 52=20190227-17:17:53.207; 56=SatoshiNakamoto; 48=4911; 55=UAHREPO; 167=REP; 262=111; 268=4; 

269=1; 270=8.0; 15=PCT; 271=10000000; 20004=29;
269=1; 270=8.3; 15=PCT; 271=100000000; 20004=7;
269=0; 270=7.0; 15=PCT; 271=5000000; 20004=14;
269=0; 270=7.5; 15=PCT; 271=50000000; 20004=365;
10=019; 
4.4. Instrument Definition Request

	Name
	Tag
	Req
	Comment
	Example

	MsgType
	35
	Y
	Message type. Value: «c»
	

	SecurityReqID
	320
	Y
	Unique identifier for Market Data Request
	

	SecurityReqType
	321
	Y
	Valid values:

· «3» – Request the List of Securities
	

	Symbol
	55
	Y
	Ticker Code of the instrument
	

	SecurityType        
	167
	Y
	Instrument type 
	


Example:

8=FIX.4.2;9=72;35=c;49=SatoshiNakamoto;56=UX;34=2;52=20190312-06:40:11.758;320=1;321=3;10=210;

4.5. Instrument Definition

	Name
	Tag
	Req
	Comment
	Example

	MsgType
	35
	Y
	Message type. Value: «d»
	

	SecurityReqID
	320
	Y
	Unique identifier for Market Data Request
	

	SecurityResponseType
	323
	N
	Value: «4» – List Securities returned per request.
	

	TotalNumSecurities
	393
	N
	Total number of instruments 
	

	Symbol
	55
	Y
	Ticker Code of the instrument
	

	SecurityDesc
	107
	N
	· ISIN for securities 

· Short name for derivatives 

· May not be used in other cases 
	

	Text
	58
	N
	Contains the text with name of the instrument
	

	ContractMultiplier
	231
	N
	Specifies the ratio or multiply factor to convert from

contracts to underlined asset (for derivatives)
	1000

	SymbolSfx
	65
	N
	Price tick - minimum price increment (applied to any order for futures, not applied to bilateral orders for securities)
	

	MinPriceIncrementAmount
	1146
	N
	Amount of Minimum price increment (for derivatives)
	

	Currency
	15
	Y
	Currency of price and settlement (securities)

Currency of minimum price increment (futures) 
	

	TradingSessionID
	336
	N
	Identifier for Trading Session:

• '1' – Day session 

• '3' – Morning session 

• '5' – Evening session 
	

	SecurityType
	167
	Y
	Valid values:

· «FUT» – futures

· «OPT» – options

· «SHS» – shares of enterprises

· «BON» – bonds and other debt instruments

· «FND» – investment mutual and corporate funds;

· «ADR» – american depository receipts

· «GDR» – global depository receipts

· «CMD» – commodities

· «IND» – indices

· «REP» – repos
· «SWP» – swaps

· «CUR» – currencies

· «MSC» – all the rest types of instruments
	

	MaturityMonthYear
	200
	N
	Year and month of the execution (for derivatives) 
or redemption (for bonds)

Format - yyyymm
	202006

	MaturityDay
	205
	N
	Execution day (for derivatives) or redemption (for bonds)
	15

	CouponRate
	223
	N
	Next coupon in face value currency
	

	CouponPaymentDate
	224
	N
	Next coupon date 
	

	RatioQty
	319
	Y
	Multiplicity of number of instruments in orders (applied to any order for futures, not applied to bilateral orders for securities)
	10000

	Issuer
	106
	Y
	Instrument name in Ukrainian 
	

	PutOrCall
	201
	N
	For options. Valid values:

«0» – «CALL»,

«1» – «PUT» 
	

	StrikePrice
	202
	N
	For options only
	

	NoRelatedSym
	146
	N
	Number of instruments in this message (not less than 1)
	

	UnderlyingSymbol
	311
	N
	Underlying instrument symbol (for derivatives)
	

	UnderlyingSecurityID
	309
	N
	Underlying futures ID (for options)
	

	RatioQty
	319
	N
	Quantity of particular leg in the Security (Lot)
	


Example:

8=FIX.4.2;9=189;35=d;34=2;49=UX;52=20190312-06:40:09.732;56=SatoshiNakamoto;15=UAH;22=8;48=4911;55=CEEN;58= Centerenergo, PJSC;107=UA4000079081;167=CS;320=1;322=1;323=4;336=1;393=358;10=157;

8=FIX.4.2;9=188;35=d;34=3;49=UX;52=20190312-06:40:09.732;56=SatoshiNakamoto;15=UAH;22=8;48=4960;55=MSICH;58=Motor Sich, PJSC;107=UA4000143135;167=CS;320=1;322=1;323=4;336=1;393=358;10=201;

...

8=FIX.4.2;9=190;35=d;34=359;49=UX;52=20190312-06:40:09.743;56=SatoshiNakamoto;15=UAH;22=8;48=6794;55=TLAV02;58=TRC Lavyna, LLC;107=UA4000202063;167=CS;320=1;322=1;323=4;336=1;393=358;10=003;

Example of a futures contract definition;
8=FIX.4.2;9=180;35=d;34=9;49=UX;52=20200316-11:17:39.767;56=SatoshiNakamoto;15=UAH;22=8;48=6867;55=DXZ0;58= DX-12.20 USD/UAH Rate Futures Contract;167=FUT;320=1;323=4;336=1;393=259;10=160;
4.6. Instrument Status Request

	Name
	Tag
	Req
	Comment
	Example

	MsgType
	35
	Y
	Message type. Value: «e»
	

	SecurityStatusReqID
	324
	Y
	Unique ID of a Status Request message
	

	Symbol
	55
	Y
	Ticker Code of the instrument
	

	SecurityType        
	167
	N
	Valid values:

· «FUT» – futures

· «OPT» – options

· «SHS» – shares of enterprises
· «BON» – bonds and other debt instruments

· «FND» – investment mutual and corporate funds

· «ADR» – american depository receipts

· «GDR» – global depository receipts

· «CMD» – commodities

· «IND» – indices

· «REP» – repos
· «SWP» – swaps

· «CUR» – currencies

· «MSC» – all the rest types of instruments
	


4.7. Instrument Status

	Name
	Tag
	Req
	Comment
	Example

	MsgType
	35
	Y
	Message type. Value: «f»
	

	SecurityStatusReqID
	324
	Y
	Unique ID of a Status Request message
	

	Symbol
	55
	Y
	Ticker Code of the instrument
	

	SecurityType
	167
	N
	Valid values:

· «FUT» – futures

· «OPT» – options

· «SHS» – shares of enterprises

· «BON» – bonds and other debt instruments

· «FND» – investment mutual and corporate funds

· «ADR» – american depository receipts

· «GDR» – global depository receipts

· «CMD» – commodities

· «IND» – indices

· «REP» – repos
· «SWP» – swaps

· «CUR» – currencies

· «MSC» – all the rest types of instruments
	

	SecurityTradingStatus
	326
	N
	Trading status. Valid values:

· «2» – Trading Halt

· «17» – Ready to trade (open)

· «18» – Not Available for trading (Indices only)
	

	Text
	58
	N
	«NOTPUBLIC» – for securities that were not placed publicly (restrictions to submit orders via FIX)
	NOTPUBLIC

	HighPx
	332
	N
	The high end of the price range during the session 
	

	LowPx
	333
	N
	The high end of the price range during the session
	

	LastPx
	31
	N
	The last price 
	

	TransactTime
	60
	N
	Time of execution
	


5. Trading Messages

5.1. New Single Order

	Name
	Tag
	Req
	Comment
	Example

	MsgType
	35
	Y
	Message type. Value: «D»
	

	ClOrdID
	11
	Y
	Unique identifier of the order (number  0 - 4294967295)
	

	SettlmntTyp
	63
	С
	Settlement Type:

· «G» – T+0 with pre-funding (by default)
· «0» – T+0 without pre-funding (requires settlement confirmation)
· «1» – T+1 without pre-funding (requires settlement confirmation)
· Etc up to «9» inclusively 
Not specified for OrdType = «1» or «2»

Not specified for OrdType = «R» for futures
Not specified, if filled QuoteID and OrdType = «R»

Obligatory for OrdType = «R» for securities 
	

	OrdType
	40
	Y
	Valid values:

· «1» – market

· «2» – limit

· «R» – bilateral purchase or sale 
· «P» – repo 

Not specified if QuoteID filled
	

	Side
	54
	Y
	Valid values:

· «1» – buy

· «2» – sell

For repo – direction of the 1st leg 

Not specified if QuoteID filled
	

	Symbol
	55
	Y
	Ticker Code of the instrument

Not specified if QuoteID filled
	

	Price
	44
	C
	Price

Mandatory for OrdType = «2» or «R»
Not specified for OrdType = «1»

Not specified if QuoteID filled
	

	OrderQty
	38
	C
	Number of instruments (securities, futures) or amount of currency in swaps
Not specified if QuoteID filled
	

	Account
	1
	Y
	 Client ID (Client #1 for bilateral trades)
	

	PartyID 
	448
	C
	Client #2 ID for OrdType = «R». 
Obligatory for OrdType = «R»
	

	PartyRole 


	452
	C
	«1» - Market Participant

«3» - Client ID

Obligatory for OrdType = «R»

An order with PartyRole = «3» does not require a counter order.
	

	Text
	58
	N
	Text (up to 30 symbols)
	

	QuoteID 


	117
	N
	ID of the addressed order, in response to which the counter addressed order is sent
	

	FutSettDate2
	193
	У
	Settlement date of the 2nd leg of a repo (YYYY.MM.DD)
Obligatory for OrdType = «P»

Not used for OrdType = «1» «2» or «R»
Not used if QuoteID is not empty
	2023.12.31

	Rate
	20098
	У
	Repo rate (just for information)

Obligatory for OrdType = «P»

Not used for OrdType = «1» «2» or «R»
Not used if QuoteID is not empty
	19,75

	Price2
	20099
	У
	Price of the 2nd leg of a repo
Obligatory for OrdType = «P»

Not used for OrdType = «1» «2» or «R»
Not used if QuoteID is not empty
	

	Text2
	20088
	Н
	Comment for Client#2  (up to 30 symbols)
Used only for PartyRole = «3»
	Agreement 12345


5.2. Order Cancel Request

	Name
	Tag
	Req
	Comment
	Example

	MsgType
	35
	Y
	Message type. Value: «F»
	

	ClOrdID
	11
	Y
	Unique identifier of the request
	

	OrderID
	37
	N
	ID of the order to cancel in the trading system
	

	Side
	54
	Y
	Valid values:

· «1» – buy

· «2» – sell
	


5.3. Execution Report

	Name
	Tag
	Req
	Comment
	Example

	MsgType
	35
	Y
	Message type. Value: «8»
	

	ClOrdID
	11
	N
	Unique identifier of the order
	

	OrderID
	37
	Y
	Unique identifier of the order in the trading system 
	

	ExecID
	17
	Y
	Unique identifier of the transaction 
	

	OrdStatus
	39
	Y
	Status of the Order. Valid values:

· «0» – New

· «1» – Partially Fill

· «2» – Fill

· «3» – Done For Day

· «4» – Canceled

· «5» – Replaced

· «6» – Pending Cancel

· «8» – Rejected

· «E» – Pending Replace

· «A» – Pending New
	

	ExecType
	150
	Y
	Type of execution. Valid values:

· «0» – New

· «1» – Partially Fill

· «2» – Fill

· «3» – Done For Day

· «4» – Canceled

· «6» – Pending Cancel

· «5» – Replace

· «8» – Rejected

· «E» – Pending Replace

· «I» – Order Status

· «L» – Triggered or Activated by System
	

	OrderQty
	38
	N
	Number of instruments (securities, futures) or amount of currency in swaps
	

	CumQty
	14
	Y
	Currently executed instruments
	

	LastQty
	32
	C
	Quantity of instruments in the current trade. Obligatory when ExecType=1 or 2
	

	LastPx
	31
	C
	Trade price. Obligatory when ExecType=1 or 2
	

	SecondaryExecID
	527
	C
	Trade number. Obligatory when ExecType=1 or 2
	

	LeavesQty
	151
	Y
	Amount of instruments open for further execution.
	

	Symbol
	55
	Y
	Ticker Code of the instrument
	

	Side
	54
	Y
	Valid values:

· «1» – buy

· «2» – sell
	

	AvgPx
	6
	Y
	Average price of execution
	

	Price
	44
	C
	Price of the order (Not specified for OrdType = «1»)
	

	Account
	1
	N
	Account mnemonic
	

	Text
	58
	N
	Contains the text answer / client’s comment
	

	TransactTime
	60
	N
	Time of transaction / execution of order, expressed in UTC
	

	OrderType
	40
	N
	Order type. Valid values:

· «1» – market

· «2» – limit 

· «R» – bilateral 

· «P» – repo 
	

	SettlmntDate
	20086
	N
	Settlement date 
	


5.4. Order Cancel Reject

	Name
	Tag
	Req
	Comment
	Example

	MsgType
	35
	Y
	Message type. Value: «9»
	

	OrderID
	37
	Y
	Unique identifier in the trading system of the order to be cancelled 
	

	OrigClOrdID
	41
	C
	Unique identifier ClOrdID of the order to be cancelled. Optional if the order to be cancelled is not found or submitted not via FIX and does not contain such a field.
	

	ClOrdID
	11
	Y
	Unique identifier of the rejected request
	

	Symbol
	55
	C
	Ticker Code of the instrument
Optional, if the order to be cancelled is not found
	

	Side
	54
	Y
	Valid values:

· «1» – buy

· «2» – sell
	

	TransactTime
	60
	N
	Time of execution / order creation, expressed in UTC
	

	OrdStatus
	39
	C
	Identifies current Status of order. Valid values:

· «0» – New

· «1» – Partially Fill

· «2» – Fill

· «4» – Canceled

· «5» – Replaced

· «6» – Pending Cancel

· «8» – Rejected

Optional, if the order to be cancelled is not found
	

	CxlRejResponseTo
	434
	Y
	Value: «1» – «Order Cancel Request»
	

	Text
	58
	N
	Contains the text answer
	

	CxlRejReason
	102
	N
	Valid values:

· "0" – Too late to cancel 

· "1" – Unknown order 

· "3" – Order already in Pending Cancel or Pending Replace status  

· "99" – Other 
	


5.5. Order Status Request

	Name
	Tag
	Req
	Comment
	Example

	MsgType
	35
	Y
	Message type. Value: «H»
	H

	ClOrdID
	11
	Y
	Unique order ID 

«*» to request statuses of all the active orders
	*

	Symbol
	55
	C
	Ticker Code of the instrument
May not be used in a request for all the active order statuses (when 11=*) to get orders for all the instruments
	CEEN

	Side
	54
	C
	Valid values:

· «1» – buy

· «2» – sell

May not be used in a request for all the active order statuses (when 11=*) to get orders in both directions
	1


5.6. Order Mass Cancel Request

This type of message is not supported by FIX 4.2, so use it as an exclusion only if you need to cancel all the active orders at once.
	Name
	Tag
	Req
	Comment
	Example

	MsgType
	35
	Y
	Message type. Value: «q»
	

	ClOrdID
	11
	Y
	Unique identifier of the order
	


5.7. Order Mass Cancel Report

This type of message is not supported by FIX 4.2, so use it as exclusion only to control cancelation of all the active orders at once. 
Please note that each affected order that is canceled is acknowledged with a separate Execution Report
	Name
	Tag
	Req
	Comment
	Example

	MsgType
	35
	Y
	Message type. Value: «r»
	

	ClOrdID
	11
	Y
	Unique identifier of the order
	

	OrderID
	37
	Y
	Unique identifier of the order mass cancel request in the trading system (always ‘0’ so far)
	

	SecondaryOrderID
	198
	N
	Secondary Order ID assigned by the trading system to  the Order Mass Cancel Request 
	

	MassCancelRequestType
	530
	Y
	Order Mass Cancel Request Type accepted by the system
	

	MassCancelResponse
	531
	Y
	Indicates the action taken by the trading system as a result of the Cancel Request

0 - Indicates Order Mass Cancel Request was rejected
	

	MassCancelRejectReason
	532
	N
	Indicates why Order Mass Cancel Request was rejected
Required if MassCancelResponse <531> = 0
	

	TotalAffectedOrders
	533
	N
	Optional field used to indicate the total number of orders affected by the Order Mass Cancel Request
	

	Text
	58
	N
	Text description of the reason why Order Mass Cancel Request was rejected
	


6. Account Summary Messages

6.1. Account Summary Request

	Name
	Tag
	Req
	Comment
	Example

	MsgType
	35
	Y
	Message type. Value: «UASQ»
	

	AccSumReqID
	20020
	Y
	Unique identifier of the request
	

	Account
	1
	N
	Code of client / partition of clearing registry (not longer than 7 characters). If not specified than information on all the accounts of the market participant will be provided 
	1100000


6.2. Account Summary Response

One message per client / partition of clearing registry 
	Name
	Tag
	Req
	Comment
	Example

	MsgType
	35
	Y
	Message type. Value: «UASR»
	

	AccSumReqID
	20020
	Y
	Unique identifier of the request, set in UASR message
	

	Account
	1
	Y
	Code of client / partition of clearing registry (not longer than 7 characters), set in UASR message
	1100000

	NumAccSumReports
	20021
	Y
	No of messages in response 
	

	FreeMoney
	20030
	N
	Free limit or money (in UAH) available to submit orders
	

	UsedMoney
	20040
	N
	Limit or money (in UAH) blocked for submitted orders or open positions
	

	NoPositions
	702
	Y
	No of orders in message 
	

	Symbol
	55
	N
	Ticker Code of the instrument
	UAH

	LongQty
	704
	N
	Free no of securities, amount of money or long positions in derivatives 
	

	ShortQty
	705
	N
	Short positions in derivatives
	

	AvgPx
	6
	N
	Settlement price for position (derivatives only)
	


Example of a futures account with limits and without open positions:
8=FIX.4.2;9=112233;35=UASR;49=UX;52=20200316-11:17:43.654;56=SatoshiNakamoto;55=DXZ0;20020=12345;1=1100000; 20021=1;20030=1800000.00;20040=0.00;702=0

Example of a futures account with long open position in one contract and short in another contract:
8=FIX.4.2;9=112233;35=UASR;49=UX;52=20200316-11:17:43.654;56=SatoshiNakamoto;55=DXZ0;20020=12346;1=1100000; 20021=1;20030=800000.00;20040=270000.00;702=2;55=DXZ0;704=50;6=26.5;55=DXM0;705=50;6=28.0


Example of a securities account with some CEEN, MHPC and BAVL shares:
8=FIX.4.2;9=112239;35=UASR;49=UX;52=20200316-11:17:43.654;56=SatoshiNakamoto;55=DXZ0;20020=12347;1=ggt0919;20021=1;20030=1000000.00;20040=0.00;702=3;55=CEEN;704=1000;55=MHPC;704=10;55=BAVL;704=50

6.3. Account Summary Reject

	Name
	Tag
	Req
	Comment
	Example

	MsgType
	35
	Y
	Message type. Value: «UASJ»
	

	AccSumReqID
	20020
	Y
	Unique identifier of the request, set in UASR message
	

	Account
	1
	N
	Code of client / partition of clearing registry (not longer than 7 characters), set in UASR message
	1100000

	AccSumRejReason
	20022
	Y
	Code of reason to reject 

1 – Error in request
2 – No information
3 – Not enough permission to access
	

	Text
	58
	N
	Reason to reject
	


7. Account Management Messages

7.1. Account Registration Request

Request for account registration / update  / removal – one message per client / section of clearing register
	Name
	Tag
	Req
	Comment
	Example

	MsgType
	35
	Y
	Message type. Value: «UARQ»
	

	AccRegReqID
	20050
	Y
	Unique identifier of the request
	

	AccAction
	20051
	Y
	Action:

A – add new

U – update  

D – delete 
	

	Account
	1
	Y
	Unique code of client / section of clearing register 
(not more than 7 symbols – see note *)
	1100001

	AccMarket
	20061
	C
	Market
1 – Securities in NDU
2 – Securities in NBU 

3 – Derivatives
(Mandatory for new accounts)
	3

	AccName
	20062
	C
	Surname Given name Patronymic / Name of legal entity
(Mandatory for new accounts)
	

	AccTaxID
	20063
	C
	Tax Payer Identifier 
(Mandatory for new accounts)
	

	AccType
	20064
	C
	Type 

1 – legal entity - resident
2 – legal entity - nonresident
3 – natural person - resident
4 – natural person - nonresident
5 – investment firm  

6 – sub-commission legal entity - resident

7 – sub-commission legal entity - nonresident

8 – sub-commission natural person - resident

9 – sub-commission natural person - nonresident

(Mandatory for new accounts)
	3

	AccCountry
	20065
	C
	3-letter country code of residence / registration 

(Mandatory for new accounts)
	UKR

	AccClear
	20066
	C
	Clearing Account (Mandatory for new accounts with NDU or NBU)
	

	AccNDU
	20067
	C
	Securities Account (Mandatory for new accounts with NDU)
	

	AccMargin
	20068
	C
	Margin type 

‘G’ – 100% prefunded in securities 
‘I’ – 100% prefunded in securities (issuer account)

‘P’ – margined position in derivatives  

‘N’ – non-margined position in derivatives  
(Mandatory for new accounts and account updates)
	P

	AccMarginRatio
	20069
	N
	Initial margin ratio for derivatives 
(if not specified for derivatives then = 1)
	1


Note (*)Specifics of client codification:
1. Client code consists of digits and Latin letters only (Cyrillic letters are not allowed).

2. For securities in NDU and NBU a client has to have 2 different codes linked to corresponding clearing accounts in Settlement Center.

3. Client code for securities may include: 

· Latin letters in lower case only;

· Symbols «-» (hyphen) and «_» (underscore);

· from 1 to 7 symbols. 

4. On derivatives client code at the same time is a code of clearing register section and is specified as xxyyzzz, where: 

· xx – Trading Member code that is assigned upon connection to the derivatives market, always 2 digits);

· yy – code of a sub-broker or a group of clients, «00» reserved for Trading Member own clients without a sub-broker, both letters and digits are allowed;

· zzz – ultimate client code, «000» reserved for analytical section to account total position of the Trading Member / its sub-brokers / groups of clients.

5. Reserved the following codes that may not be used for trading (may not be used to register clients):

· xx00000 - aggregated analytical section of Trading Member "xx", which accounts for the consolidated position for all of its clients;

· xxyy000 - aggregated analytical section of the sub-broker (group of clients) with code "yy" of the Trading Member "xx", which accounts for the consolidated position for all client of this sub-broker (group of clients).

6. Client code on derivatives market: 

· case sensitive (0100abc and 0100ABC are the two different accounts);

· symbols «-» (hyphen) and «_» (underscore) are not allowed;

· has to consist of 7 symbols.

Example of registration of a new client for NDU
8=FIX.4.2; 9=412; 49=SatoshiNakamoto; 56=UX; 35=UARQ; 20050=1234; 

20051=A; 1=ndu0001; 20061=1; 20062=’Иванов Иван Иванович’; 20063=123456789; 20064=3; 20065=UKR; 20066=12340000_4_501234; 20067=401234- UA12345678; 20068=G;

10=019

Example of registration of a new client for NBU

8=FIX.4.2; 9=412; 49=SatoshiNakamoto; 56=UX; 35=UARQ; 20050=1235; 

20051=A; 1=nbu0002; 20061=2; 20062=’Иванов Иван Иванович’; 20063=123456789; 20064=3; 20065=UKR; 20066=12340000_4_201234; 20068=G;

10=019


Example of registration of a new client for derivatives
8=FIX.4.2; 9=412; 49=SatoshiNakamoto; 56=UX; 35=UARQ; 20050=1236; 

20051=A; 1=1122333; 20061=3; 20062=’Иванов Иван Иванович’; 20063=123456789; 20064=3; 20065=UKR; 20068=P; 20069=1

10=019

Example of a client update
8=FIX.4.2; 9=412; 49=SatoshiNakamoto; 56=UX; 35=UARQ; 20050=1236; 20051=U; 1=1122333; 20068=N; 10=019

Rules of client management:
1. After the registration an account has a status «New» that may not be used for trading until its status is changed to «Confirmed».
2. Status «Confirmed» is set by the Exchange after verification of the account parameters, and for clients on the securities market (NDU or NBU) - after receiving information from Settlement Center on registration of the client in Settlement Center. 
3. Only accounts with status «New» may be deleted and updated  
4. The following fields of accounts with status «Confirmed» on the derivatives market may be updated:
- AccMargin (change from value «P» to «N» o vice versa is allowed)

- AccMarginRatio (makes sense only when AccMargin= «P») 
6. In requests to update accounts with status «Confirmed» values of the field AccMarket, AccName, AccTaxID, AccType, AccCountry, AccClear и AccNDU are ignored.

7. In requests to delete accounts with status «New» values of the fields AccMarket, AccName, AccTaxID, AccType, AccCountry, AccClear, AccNDU, AccMargin и AccMarginRatio are ignored .

7.2. Account Registration Response

Confirmation of a client registration / update / removal
	Name
	Tag
	Req
	Comment
	Example

	MsgType
	35
	Y
	Message type. Value: «UARR»
	

	AccRegReqID
	20050
	Y
	Unique identifier of the request specified in message UARQ
	

	Account
	1
	Y
	Code of client / section of clearing register
	1100000

	AccStatus
	20060
	Y
	Status
`N` – «New» (needs to be confirmed)

` ` – (blank) «Confirmed» 
`D` – «Deleted»
	N


7.3. Account Registration Reject

Reject of a client registration / update / removal
	Name
	Tag
	Req
	Comment
	Example

	MsgType
	35
	Y
	Message type. Value: «UARJ»
	

	AccRegReqID
	20050
	Y
	Unique identifier of the request specified in message UARQ
	

	Account
	1
	N
	Code of client / section of clearing register
	1100000

	AccRegRejReason
	20052
	Y
	Reject code

1 - Request error

2 - Client code / clearing register section already registered (in case of registration of a new one) / not found (in case of updating / deletion) 

3 - Not enough authorities

4 - Refusal to delete a "Confirmed" account (not allowed to delete the account)

5 - Invalid value of AccMargin field of a "Confirmed" account to update (only "P" or "N" values can be set)

6 - Invalid value of AccMarginRatio field of a "Confirmed" account to update (only values from 0 to 1 can be set)
	4

	Text
	58
	N
	Reject description
	


7.4. Account List Request

Request for a list of clients / sections of clearing registers, sent a Participant
	Name
	Tag
	Req
	Comment
	Example

	MsgType
	35
	Y
	Message type. Value: «UALQ»
	

	AccListReqID
	20070
	Y
	Unique identifier of the request
	

	Account
	1
	Y
	Client code / section of clearing register (not more than 7 symbols). If not specified, then all the accounts of the Trading Member will be sent. 
It is allowed to use a mask of code using «?» for one symbol and/or «*» for several symbols.
	1100000
1100*

Ivanov?



7.5. Account List Request Response

One message per account, sent to a Participant
	Name
	Tag
	Req
	Comment
	Example

	MsgType
	35
	Y
	Message type. Value: «UALR»
	

	AccListReqID
	20070
	Y
	Unique identifier of the request, specified in message UALQ
	

	NumAccounts
	20071
	Y
	Number of messages in response 
	

	Account
	1
	Y
	Client code / section of clearing register
	1100000

	AccStatus
	20060
	Y
	Status

`N` – «New» (needs to be confirmed)

` ` – (blank) «Confirmed» 

`D` – «Deleted»
	

	AccMarket
	20061
	C
	Market

1 – Securities in NDU

2 – Securities in NBU 

3 – Derivatives
	3

	AccName
	20062
	C
	Surname Given name Patronymic / Name of legal entity
	

	AccTaxID
	20063
	C
	Tax Payer Identifier 
	

	AccType
	20064
	C
	Type 

1 – legal entity - resident

2 – legal entity - nonresident

3 – natural person - resident

4 – natural person - nonresident

5 – investment firm  

6 – sub-commission legal entity - resident

7 – sub-commission legal entity - nonresident

8 – sub-commission natural person - resident

9 – sub-commission natural person - nonresident
	3

	AccCountry
	20065
	C
	3-letter country code of residence / registration 
	UKR

	AccClear
	20066
	C
	Clearing Account 
	

	AccNDU
	20067
	C
	Securities Account (Mandatory for new accounts with NDU)
	

	AccMargin
	20068
	C
	Margin type 

‘G’ – 100% prefunded in securities 

‘I’ – 100% prefunded in securities (issuer account)

‘P’ – margined position in derivatives  

‘N’ – non-margined position in derivatives  
	P

	AccMarginRatio
	20069
	N
	Initial margin ratio for derivatives 
	1


7.6. Account List Request Reject

Reject of a client list request, sent to a Participant
	Name
	Tag
	Req
	Comment
	Example

	MsgType
	35
	Y
	Message type. Value: «UALJ»
	

	AccListReqID
	20070
	Y
	Unique identifier of the request, specified in message UALQ
	

	Account
	1
	N
	Client code / clearing register section specified in message UALQ
	1100000

	AccListRejReason
	20072
	Y
	Reject code

1 - Request error

2 - Client code / clearing register section not found 

3 - Not enough authorities
	

	Text
	58
	N
	Reject reason description
	


8. Trade Settlement Messages

8.1. Trade List Request

Request of all the trades, sent by a Participant
	Name
	Tag
	Req
	Comment
	Example

	MsgType
	35
	О
	Message type. Value: «UADQ»
	UADQ

	TradeListReqID
	20080
	О
	Unique identifier of the request
	

	TradeID
	20081
	У
	Trade ID (for TradeListReqType=1). 
If not specified for TradeListReqType=1, and in reply to TradeListReqType=2, all the following trades will be provided:

- executed today
- executed yesterday 
- not settled 
	12345678


	TradeListReqType
	20082
	О
	«0» – Snapshot (request for all the trades / one particular trade)

«1» – Snapshot+Subscribe (request for all the executed trades and subscription for new trades, and also changes of the trade statuses) 

«2» – Unsubscribe (cancel subscription for new trades and changes of the trade statuses)
	1


8.2. Trade List Request Response / Update

One message per trade, sent to a Participant.
All trades are sent, including those that are executed not via FIX
	Name
	Tag
	Req
	Comment
	Example

	MsgType
	35
	О
	Message type. Value: «UADR»
	

	TradeListReqID
	20080
	О
	Unique identifier of the request, specified in message UADQ
	

	NumTrades
	20083
	Н
	Number of trades sent. 
Not used in reply to subscription (TradeListReqType=2).
	

	TradeID
	20081
	О
	ID of the trade in the trading system 
	

	TransactTime
	60
	О
	Date and time of the trade execution in format YYYY.MM.DD HH:MM:SS (does not depend on the trade settlement status)
	2021.12.31 16:59:59

	TradeStatus
	20084
	О
	Settlement status
«N» – not settled trade (settlement confirmation by the counterparties required)

«M» – not settled swap/repo with risk control (clearing in the Settlement Center required) 
«S» – settled 
	N

	Market
	20085
	О
	Market segment
«1» – Securities in NDU
«2» – Securities in NBU 

«3» – derivatives (including swaps) 
	1

	SettlmntDate
	20086
	O
	Settlement date (in the past, if TradeStatus = «S», or in the future in other cases)
	

	Symbol
	55
	О
	Instrument code
	CEEN

	LastQty
	32
	О
	Quantity of securities/contracts or amount of currency
	1000

	LastPx
	31
	О
	Price
	123,45

	Side
	54
	О
	Trade side:

«1» – buy,

«2» – sell
	1

	Account
	1
	О
	Client code (client №1 for PartyRole = «3»)
	1234567

	PartyRole 


	452
	О
	Meaning of PartyID
«1» - counterparty (trade with other participant)

«3» - client (trade by the two orders of the participant)
	1

	PartyID
	448
	О
	Counterparty ID, if PartyRole = «1» 
(for trades with Central counterparty always «CCP»)
Client №2 code, if PartyRole = «3»
	DRAGN

	QuoteID
	117
	Н
	1st order ID

Not for bi-lateral trades 
	12345678

	QuoteID2
	20087
	Н
	2nd order ID

Only for the automated trades executed by the two orders of the participant 
	12345679

	Text
	58
	Н
	1st order text comment  
	1234

	Text2
	20088
	Н
	2nd order text comment  

Only for the trades executed by the two orders of the participant 
	567/БО

	WksID
	20089
	О
	1st order workstation ID  
	FIX

	WksID2
	20090
	Н
	2nd order workstation ID  

Only for the trades executed by the two orders of the participant
	TRADER1

	TradeType
	20091
	О
	Trade execution method 

«A» – automated trade (order-driven market)
«B» – negotiated bi-lateral trade 
«Q» – trade by-quote (quote-driven market)
	B

	TradeType2
	20092
	О
	Transaction type
« » (space) –  100% prefunded purchase and sell trade

«N» – purchase and sell trade without 100% prefunding
«R» – 1st or 2nd part of a repo
«S» – 1st or 2nd part of a swap 
	N

	TradeType3
	20093
	О
	Settlement method
«GTS» – 100% prefunded with CCP
«GTX» – 100% prefunded without CCP
«T+N» – T+n with CCP
«T+X» – T+n without CCP
«FOP» –  free of payment delivery
«MRG» – repo/swap with risk control 
«FUT» – futures
	T+N


8.3. Trade List Request Reject

Trade list request reject, sent to a Participant

	Name
	Tag
	Req
	Comment
	Example

	MsgType
	35
	О
	Message type. Value: «UADJ»
	

	TradeListReqID
	20080
	О
	Unique identifier of the request, specified in message UADQ
	

	TradeID
	20081
	Н
	Trade ID, specified in message UADQ
	1100000

	TradeListRejReason
	20095
	О
	Reject reason code. Possible values: 

«0» – no trades found

«1» – general error
«2» – trade ID not found 

«3» – request is not authorized
	

	Text
	58
	Н
	Reject reason description
	


8.4. Trade Settlement Request

Repo / T+n trade settlement request – one message per trade, sent by a Participant  
	Name
	Tag
	Req
	Comment
	Example

	MsgType
	35
	О
	Message type. Value: «UATQ»
	

	SttlReqID
	20096
	О
	Unique identifier of the request
	

	TradeID
	20097
	О
	Unique identifier of the trade to confirm settlement
	


8.5. Trade Settlement Response

Repo / T+n trade settlement confirmation, sent to a Participant
	Name
	Tag
	Req
	Comment
	Example

	MsgType
	35
	О
	Message type. Value: «UATR»
	

	SttlReqID
	20096
	О
	Unique identifier of the request, specified in message UATQ
	

	TradeID
	20097
	О
	Unique identifier of the trade, specified in message UATQ
	


8.6. Trade Settlement Reject

Repo / T+n trade settlement reject, sent to a Participant

	Name
	Tag
	Req
	Comment
	Example

	MsgType
	35
	О
	Message type. Value: «UATJ»
	

	SttlReqID
	20096
	О
	Unique identifier of the request, specified in message UATQ
	

	TradeID
	20097
	О
	Unique identifier of the trade, specified in message UATQ
	

	SttlRejReason
	20098
	О
	Reject reason code. Possible values: 

«0» – trade settlement does not need to be confirmed or trade is already settled
«1» – general error of the request
«2» – trade ID is not found 

«3» – request is not authorized
«4» – not enough assets to settle 
«5» – other
	4

	Text
	58
	Н
	Reject reason description
	


9. Asset Management Messages

9.1. Asset Withdrawal Request

Asset withdrawal request – one message per asset, sent by a Participant  
	Name
	Tag
	Req
	Comment
	Example

	MsgType
	35
	О
	Message type. Value: «UAWQ»
	

	WthdrID
	20100
	О
	Unique identifier of the request
	

	ClrAcc
	20101
	О
	Clearing account number
	12340000_1_123456

	Symbol
	55
	О
	Instrument code (money or securities)
	UAH

	AmntOrQty
	20102
	О
	Sum of money or quantity of securities to withdraw
	1000000

	Account
	1
	Н
	Client code 
	satoshi


9.2. Asset Withdrawal Response

Asset withdrawal confirmation, sent to a Participant  
	Name
	Tag
	Req
	Comment
	Example

	MsgType
	35
	О
	Message type. Value: «UAWR»
	

	WthdrID
	20100
	О
	Unique identifier of the request, specified in message UAWQ
	


9.3. Asset Withdrawal Reject

Asset withdrawal reject, sent to a Participant  
Partial withdrawal is not allowed. If there is not enough assets to withdraw, them the reject is sent.
	Name
	Tag
	Req
	Comment
	Example

	MsgType
	35
	О
	Message type. Value: «UAWJ»
	

	WthdrID
	20100
	О
	Unique identifier of the request, specified in message UAWQ
	


	WthdrRejReason
	20103
	О
	Reject reason code. Possible values:

«30» – general error
«53» – trading session is not open
«54» – the client is not found
«55» – currency is not found
«56» – securities are not found
«57» – value is too precise
«58» – not allowed value
«59» – not enough assets to withdraw
«60» – wrong account
	53

	Text
	58
	Н
	Reject reason description 
	


