Structure of end-of-day trading and clearing XML reports on the Moscow Exchange FX Market
2Clearing report with the results of the Trading session (CCX03)


3Exchange statement per results of the Trading sessions (CCX04)


4Report on liabilities (CCX05)


5Report on commission (CCX10)


6Report on margin calls (CCX11)


7Clearing report with the results of the Trading and Additional sessions (CCX3A)


8Exchange statement per results of the Trading and Additional sessions (CCX4A)


9Report on Cash Flow (CCX99)


10Register of the Authorized Lending Agency acknowledgements during the trading session (CUX07)


12Report on Additional commission fee liabilities (CUX16)


13Order register (CUX22)


15Trade register (CUX23)


17Monthly report on the market-maker’s obligations fulfillment (CUX30)




Clearing report with the results of the Trading session (CCX03)
	Tag / Node
	Attribute
	Description
	Required
	Type
	Length
	Decimals

	MICEX_DOC
	
	Document root element
	
	
	
	

	  DOC_REQUISITES
	
	Document metadata
	
	
	
	

	
	DOC_DATE
	Date of the document
	No
	Date
	
	

	
	DOC_TIME
	File generation time
	No
	Time
	
	

	
	DOC_NO
	Document unique number in the electronic document exchange system
	No
	Character
	1-12
	

	
	DOC_TYPE_ID
	Document type ID in the electronic document exchange system
	No
	Character
	1-12
	

	
	SENDER_ID
	Sender ID
	No
	Character
	1-12
	

	
	SENDER_NAME
	Sender short name
	No
	Character
	1-30
	

	
	RECEIVER_ID
	Recipient ID
	No
	Character
	1-12
	

	
	REMARKS
	Additional remarks
	No
	Character
	1-120
	

	
	SIGNAUTHOR
	Name of the electronic signature author
	No
	Character
	
	

	  /DOC_REQUISITES
	
	
	
	
	
	

	  CCX03
	
	Element with report data
	
	
	
	

	
	ReportDate
	Trade date
	Yes
	Date
	
	

	
	FirmId
	Firm ID
	Yes
	Character
	0-12
	

	
	FirmName
	Firm name
	Yes
	Character
	0-120
	

	    SETTLE
	
	Element with data per settlement code
	
	
	
	

	
	ExtSettleCode
	Firm settlement code
	Yes
	Character
	20
	

	      CURRPAIR
	
	Element with data per currency pair
	
	
	
	

	
	CurrencyId
	Currency ID
	Yes
	Character
	4
	

	
	CurrencyName
	Currency name
	Yes
	Character
	30
	

	
	CoCurrencyId
	Related currency ID
	Yes
	Character
	4
	

	
	CoCurrencyName
	Related currency name
	Yes
	Character
	30
	

	        RECORDS
	
	Element with data per trade
	
	
	
	

	
	TradeNo
	Trade number
	Yes
	Number
	20
	0

	
	SecurityId
	Security pair
	Yes
	Character
	12
	

	
	SecShortName
	Short security name
	Yes
	Character
	10
	

	
	TradeGroup
	Trade type: T - normal trade S - SWAP trade B - trade with bicurrency basket
	Yes
	Character
	1
	

	
	BuySell
	Trade direction: B - buy S - sell
	Yes
	Character
	1-01
	

	
	TradeDate
	Trade conclusion date
	Yes
	Date
	
	

	
	TradeTime
	Trade conclusion time
	Yes
	Time
	
	

	
	TradeType
	Trade type
	Yes
	Character
	1
	

	
	Decimals
	Number of decimals in the exchange rate (price field)
	Yes
	Number
	
	

	
	Quantity
	Value expressed in the currency of the lot
	Yes
	Number
	20
	2

	
	Value
	Value expressed in the related currency
	Yes
	Number
	20
	2

	
	Price
	Exchange rate
	Yes
	Number
	20
	6

	
	ClientCode
	Client code
	No
	Character
	12
	

	
	Details
	Client taxpayer number or passport number
	No
	Character
	20
	

	
	SubDetails
	Subbroker taxpayer number or passport number
	No
	Character
	20
	

	        /RECORDS
	
	
	
	
	
	

	      /CURRPAIR
	
	
	
	
	
	

	    /SETTLE
	
	
	
	
	
	

	  /CCX03
	
	
	
	
	
	

	/MICEX_DOC
	
	
	
	
	
	


Exchange statement per results of the Trading sessions (CCX04)
	Tag / Node
	Attribute
	Description
	Required
	Type
	Length
	Decimals

	MICEX_DOC
	
	Document root element
	
	
	
	

	  DOC_REQUISITES
	
	Document metadata
	
	
	
	

	
	DOC_DATE
	Date of the document
	No
	Date
	
	

	
	DOC_TIME
	File generation time
	No
	Time
	
	

	
	DOC_NO
	Document unique number in the electronic document exchange system
	No
	Character
	1-12
	

	
	DOC_TYPE_ID
	Document type ID in the electronic document exchange system
	No
	Character
	1-12
	

	
	SENDER_ID
	Sender ID
	No
	Character
	1-12
	

	
	SENDER_NAME
	Sender short name
	No
	Character
	1-30
	

	
	RECEIVER_ID
	Recipient ID
	No
	Character
	1-12
	

	
	REMARKS
	Additional remarks
	No
	Character
	1-120
	

	
	SIGNAUTHOR
	Name of the electronic signature author
	No
	Character
	
	

	  /DOC_REQUISITES
	
	
	
	
	
	

	  CCX04
	
	Element with report data
	
	
	
	

	
	ReportDate
	Trade date
	Yes
	Date
	
	

	
	FirmId
	Firm ID
	Yes
	Character
	0-12
	

	
	FirmName
	Firm name
	Yes
	Character
	0-120
	

	    SETTLE
	
	Element with data per settlement code
	
	
	
	

	
	ExtSettleCode
	Firm settlement code
	Yes
	Character
	20
	

	      CURRENCY
	
	Element with data per currency
	
	
	
	

	
	CurrencyId
	Currency ID
	Yes
	Character
	4
	

	
	Debit
	Total liability
	Yes
	Number
	20
	2

	
	Credit
	Total claim
	Yes
	Number
	20
	2

	        DETAILS
	
	Details per currency
	
	
	
	

	
	DetailType
	Type of details: NETTO - net claim or net liability; COMPENS - margin call return
	Yes
	Character
	
	

	
	Debit
	Liability
	Yes
	Number
	20
	2

	
	Credit
	Claim
	Yes
	Number
	20
	2

	        /DETAILS
	
	
	
	
	
	

	      /CURRENCY
	
	
	
	
	
	

	    /SETTLE
	
	
	
	
	
	

	  /CCX04
	
	
	
	
	
	

	/MICEX_DOC
	
	
	
	
	
	


Report on liabilities (CCX05)
	Node
	Attribute
	Description
	Required
	Type
	Length
	Decimals

	MICEX_DOC
	
	Document root element
	
	
	
	

	  DOC_REQUISITES
	
	Document metadata
	
	
	
	

	
	DOC_DATE
	Date of the document
	No
	Date
	
	

	
	DOC_TIME
	File generation time
	No
	Time
	
	

	
	DOC_NO
	Document unique number in the electronic document exchange system
	No
	Character
	1-12
	

	
	DOC_TYPE_ID
	Document type ID in the electronic document exchange system
	No
	Character
	1-12
	

	
	SENDER_ID
	Sender ID
	No
	Character
	1-12
	

	
	SENDER_NAME
	Sender short name
	No
	Character
	1-30
	

	
	RECEIVER_ID
	Recipient ID
	No
	Character
	1-12
	

	
	REMARKS
	Additional remarks
	No
	Character
	1-120
	

	
	SIGNAUTHOR
	Name of the electronic signature author
	No
	Character
	
	

	  /DOC_REQUISITES
	
	
	
	
	
	

	  CCX05
	
	Element with report data
	
	
	
	

	
	ReportDate
	Trade date
	Yes
	Date
	
	

	
	FirmId
	Firm ID
	Yes
	Character
	0-12
	

	
	FirmName
	Firm name
	Yes
	Character
	0-120
	

	    SETTLE
	
	Element with data per settlement code
	
	
	
	

	
	ExtSettleCode
	Firm settlement code
	Yes
	Character
	20
	

	      SETTLEDATE
	
	Element with data per settlement date
	
	
	
	

	
	SettleDate
	Settlement date
	Yes
	Date
	
	

	        CURRENCY
	
	Element with currency data
	
	
	
	

	
	CurrencyId
	Currency ID
	Yes
	Character
	4
	

	
	DataType
	NETTO – net-claim/net-liability; COMPENS_PAYMENT – margin call payment liability
	Yes
	Character
	4
	

	
	Debit
	Net-liability
	Yes
	Number
	20
	2

	
	Credit
	Net-claim
	Yes
	Number
	20
	2

	          RECORDS
	
	Detailed liabilities data
	
	
	
	

	
	DataType
	Type of liabilities: TRADE - trade;  COMPENS_RETURN - margin call return;
	Yes
	Character
	
	

	
	Debit
	Liability
	Yes
	Number
	20
	2

	
	Credit
	Claim
	Yes
	Number
	20
	2

	
	CurrencyId1
	Lot currency ID
	No
	Character
	4
	

	
	CurrencyId2
	Related currency ID
	No
	Character
	4
	

	          /RECORDS
	
	
	
	
	
	

	        /CURRENCY
	
	
	
	
	
	

	      /SETTLEDATE
	
	
	
	
	
	

	    /SETTLE
	
	
	
	
	
	

	  /CCX05
	
	
	
	
	
	

	/MICEX_DOC
	
	
	
	
	
	


Report on commission (CCX10)
	Tag / Node
	Attribute
	Description
	Required
	Type
	Length
	Decimals

	MICEX_DOC
	
	Document root element
	
	
	
	

	  DOC_REQUISITES
	
	Document metadata
	
	
	
	

	
	DOC_DATE
	Date of the document
	No
	Date
	
	

	
	DOC_TIME
	File generation time
	No
	Time
	
	

	
	DOC_NO
	Document unique number in the electronic document exchange system
	No
	Character
	1-12
	

	
	DOC_TYPE_ID
	Document type ID in the electronic document exchange system
	No
	Character
	1-12
	

	
	SENDER_ID
	Sender ID
	No
	Character
	1-12
	

	
	SENDER_NAME
	Sender short name
	No
	Character
	1-30
	

	
	RECEIVER_ID
	Recipient ID
	No
	Character
	1-12
	

	
	REMARKS
	Additional remarks
	No
	Character
	1-120
	

	
	SIGNAUTHOR
	Name of the electronic signature author
	No
	Character
	
	

	  /DOC_REQUISITES
	
	
	
	
	
	

	  CCX10
	
	Element with report data
	
	
	
	

	
	ReportDate
	Trade date
	Yes
	Date
	
	

	
	FirmId
	Firm ID
	Yes
	Character
	0-12
	

	
	FirmName
	Firm name
	Yes
	Character
	0-120
	

	    SETTLE
	
	Element with data per settlement code
	
	
	
	

	
	ExtSettleCode
	Firm settlement code
	Yes
	Character
	20
	

	      RECORDS
	
	Element with data per currency pair
	
	
	
	

	
	CommisType
	Type of commission: 
3 - variable part of commission on SWAP trades;
4 - fixed part of commission on SWAP trades; 
5 - extra charge to meet the minimum monthly commission; 
6 - fixed part; 
7 – total variable part of commission on trades; 
8 – fixed part of commission on trades;
9 – additional commission fee.
	Yes
	Number
	
	0

	
	CurrencyId
	Currency code of the lot
	No
	Character
	4
	

	
	CoCurrencyId
	Related currency code
	No
	Character
	4
	

	
	ClrComm
	Clearing commission, in rubles
	Yes
	Number
	20
	2

	
	ClrVAT
	including VAT
	Yes
	Number
	20
	2

	
	ExchComm
	Trading commission, in rubles
	Yes
	Number
	20
	2

	
	ExchVAT
	including VAT
	Yes
	Number
	20
	2

	
	ITSComm
	Technical access commission, in rubles
	Yes
	Number
	20
	2

	
	ITSVAT
	including VAT
	Yes
	Number
	20
	2

	      /RECORDS
	
	
	
	
	
	

	    /SETTLE
	
	
	
	
	
	

	  /CCX10
	
	
	
	
	
	

	/MICEX_DOC
	
	
	
	
	
	


Report on margin calls (CCX11)
	Tag / Node
	Attribute
	Description
	Required
	Type
	Length
	Decimals

	MICEX_DOC
	
	Document root element
	
	
	
	

	  DOC_REQUISITES
	
	Document metadata
	
	
	
	

	
	DOC_DATE
	Date of the document
	No
	Date
	
	

	
	DOC_TIME
	File generation time
	No
	Time
	
	

	
	DOC_NO
	Document unique number in the electronic document exchange system
	No
	Character
	1-12
	

	
	DOC_TYPE_ID
	Document type ID in the electronic document exchange system
	No
	Character
	1-12
	

	
	SENDER_ID
	Sender ID
	No
	Character
	1-12
	

	
	SENDER_NAME
	Sender short name
	No
	Character
	1-30
	

	
	RECEIVER_ID
	Recipient ID
	No
	Character
	1-12
	

	
	REMARKS
	Additional remarks
	No
	Character
	1-120
	

	
	SIGNAUTHOR
	Name of the electronic signature author
	No
	Character
	
	

	  /DOC_REQUISITES
	
	
	
	
	
	

	  CCX11
	
	Element with report data
	
	
	
	

	
	ReportDate
	Trade date
	Yes
	Date
	
	

	
	FirmId
	Firm ID
	Yes
	Character
	0-12
	

	
	FirmName
	Firm name
	Yes
	Character
	0-120
	

	    SETTLE
	
	Element with data per settlement code
	
	
	
	

	
	ExtSettleCode
	Firm settlement code
	Yes
	Character
	20
	

	      MARGIN
	
	Element with data per margin call
	
	
	
	

	
	MarginSum
	Margin call value, in rubles
	Yes
	Number
	20
	2

	
	MaxMarginDate
	Latest date for the margin call settlement
	Yes
	Date
	
	

	      /MARGIN
	
	
	
	
	
	

	    /SETTLE
	
	
	
	
	
	

	  /CCX11
	
	
	
	
	
	

	/MICEX_DOC
	
	
	
	
	
	


Clearing report with the results of the Trading and Additional sessions (CCX3A)
	Tag / Node
	Attribute
	Description
	Required
	Type
	Length
	Decimals

	MICEX_DOC
	
	Document root element
	
	
	
	

	  DOC_REQUISITES
	
	Document metadata
	
	
	
	

	
	DOC_DATE
	Date of the document
	No
	Date
	
	

	
	DOC_TIME
	File generation time
	No
	Time
	
	

	
	DOC_NO
	Document unique number in the electronic document exchange system
	No
	Character
	1-12
	

	
	DOC_TYPE_ID
	Document type ID in the electronic document exchange system
	No
	Character
	1-12
	

	
	SENDER_ID
	Sender ID
	No
	Character
	1-12
	

	
	SENDER_NAME
	Sender short name
	No
	Character
	1-30
	

	
	RECEIVER_ID
	Recipient ID
	No
	Character
	1-12
	

	
	REMARKS
	Additional remarks
	No
	Character
	1-120
	

	
	SIGNAUTHOR
	Name of the electronic signature author
	No
	Character
	
	

	  /DOC_REQUISITES
	
	
	
	
	
	

	  CCX3A
	
	Element with report data
	
	
	
	

	
	ReportDate
	Trade date
	Yes
	Date
	
	

	
	FirmId
	Firm ID
	Yes
	Character
	0-12
	

	
	FirmName
	Firm name
	Yes
	Character
	0-120
	

	    SETTLE
	
	Element with data per settlement code
	
	
	
	

	
	ExtSettleCode
	Firm settlement code
	Yes
	Character
	20
	

	      CURRPAIR
	
	Element with data per currency pair
	
	
	
	

	
	CurrencyId
	Currency ID
	Yes
	Character
	4
	

	
	CurrencyName
	Currency name
	Yes
	Character
	30
	

	
	CoCurrencyId
	Related currency ID
	Yes
	Character
	4
	

	
	CoCurrencyName
	Related currency name
	Yes
	Character
	30
	

	        RECORDS
	
	Element with data per trade
	
	
	
	

	
	TradeNo
	Trade number
	Yes
	Number
	20
	0

	
	SecurityId
	Security pair
	Yes
	Character
	12
	

	
	SecShortName
	Short security name
	Yes
	Character
	10
	

	
	TradeGroup
	Trade type: T - normal trade S - SWAP trade B - trade with bicurrency basket
	Yes
	Character
	1
	

	
	BuySell
	Trade direction: B - buy S - sell
	Yes
	Character
	1-01
	

	
	TradeDate
	Trade conclusion date
	Yes
	Date
	
	

	
	TradeTime
	Trade conclusion time
	Yes
	Time
	
	

	
	TradeType
	Trade type
	Yes
	Character
	1
	

	
	Decimals
	Number of decimals in the exchange rate (price field)
	Yes
	Number
	
	

	
	Quantity
	Value expressed in the currency of the lot
	Yes
	Number
	20
	2

	
	Value
	Value expressed in the related currency
	Yes
	Number
	20
	2

	
	Price
	Exchange rate
	Yes
	Number
	20
	6

	
	ClientCode
	Client code
	No
	Character
	12
	

	
	Details
	Client taxpayer number or passport number
	No
	Character
	20
	

	
	SubDetails
	Subbroker taxpayer number or passport number
	No
	Character
	20
	

	        /RECORDS
	
	
	
	
	
	

	      /CURRPAIR
	
	
	
	
	
	

	    /SETTLE
	
	
	
	
	
	

	  /CCX3A
	
	
	
	
	
	

	/MICEX_DOC
	
	
	
	
	
	


Exchange statement per results of the Trading and Additional sessions (CCX4A)
	Tag / Node
	Attribute
	Description
	Required
	Type
	Length
	Decimals

	MICEX_DOC
	
	Document root element
	
	
	
	

	  DOC_REQUISITES
	
	Document metadata
	
	
	
	

	
	DOC_DATE
	Date of the document
	No
	Date
	
	

	
	DOC_TIME
	File generation time
	No
	Time
	
	

	
	DOC_NO
	Document unique number in the electronic document exchange system
	No
	Character
	1-12
	

	
	DOC_TYPE_ID
	Document type ID in the electronic document exchange system
	No
	Character
	1-12
	

	
	SENDER_ID
	Sender ID
	No
	Character
	1-12
	

	
	SENDER_NAME
	Sender short name
	No
	Character
	1-30
	

	
	RECEIVER_ID
	Recipient ID
	No
	Character
	1-12
	

	
	REMARKS
	Additional remarks
	No
	Character
	1-120
	

	
	SIGNAUTHOR
	Name of the electronic signature author
	No
	Character
	
	

	  /DOC_REQUISITES
	
	
	
	
	
	

	  CCX4A
	
	Element with report data
	
	
	
	

	
	ReportDate
	Trade date
	Yes
	Date
	
	

	
	FirmId
	Firm ID
	Yes
	Character
	0-12
	

	
	FirmName
	Firm name
	Yes
	Character
	0-120
	

	    SETTLE
	
	Element with data per settlement code
	
	
	
	

	
	ExtSettleCode
	Firm settlement code
	Yes
	Character
	20
	

	      CURRENCY
	
	Element with data per currency
	
	
	
	

	
	CurrencyId
	Currency ID
	Yes
	Character
	4
	

	
	Debit
	Total liability
	Yes
	Number
	20
	2

	
	Credit
	Total claim
	Yes
	Number
	20
	2

	        DETAILS
	
	Details per currency
	
	
	
	

	
	DetailType
	Type of details: NETTO - net claim or net liability; COMPENS - margin call
	Yes
	Character
	
	

	
	Debit
	Liability
	Yes
	Number
	20
	2

	
	Credit
	Claim
	Yes
	Number
	20
	2

	        /DETAILS
	
	
	
	
	
	

	      /CURRENCY
	
	
	
	
	
	

	    /SETTLE
	
	
	
	
	
	

	  /CCX4A
	
	
	
	
	
	

	/MICEX_DOC
	
	
	
	
	
	


Report on Cash Flow (CCX99)
	Tag / Node
	Attribute
	Description
	Required
	Type
	Length
	Decimals

	MICEX_DOC
	
	Document root element.
	Yes
	
	
	

	DOC_REQUISITES
	
	Document metadata
	
	
	
	

	
	DOC_DATE
	Date of the document
	Yes
	Date
	
	

	
	DOC_TIME
	File generation time
	Yes
	Time
	
	

	
	DOC_NO
	Document unique number in the electronic document exchange system
	Yes
	Character
	35
	

	
	DOC_TYPE_ID
	Document type ID in the electronic document exchange system
	Yes
	Character
	35
	

	
	SENDER_ID
	Sender ID
	Yes
	Character
	12
	

	
	RECEIVER_ID
	Recipient ID
	Yes
	Character
	12
	

	/DOC_REQUISITES
	
	
	
	
	
	

	CCX99
	
	Element with report data
	Yes
	
	
	

	
	FIRMPURPOSE_PAYMENT
	Firm short name
	Yes
	Character
	35
	

	
	TRADE_DATE
	Trade date
	Yes
	Date
	
	

	EXTSETTLECODE
	
	Element with data on cash flow per settlement code
	Yes
	
	
	

	
	ID
	Settlement code ID
	Yes
	Number
	5
	

	STATEMENT
	
	Element with data per account
	Yes
	
	
	

	
	ACCOUNT
	Account number
	Yes
	Character
	20
	

	
	OPENING_BALANCE
	Opening balance
	Yes
	Number
	32
	2

	
	CLOSING_BALANCE
	Closing balance
	Yes
	Number
	32
	2

	
	PREVIOUS_DATE
	Date of previous cash movement on the account
	No
	Date
	
	

	
	DATE_ OPENING_BALANCE
	Opening balance calculation date
	Yes
	Date
	
	

	
	DATE_ CLOSING_BALANCE
	Closing balance calculation date
	Yes
	Date
	
	

	
	DEBIT_SUM
	Total debit
	Yes
	Number
	32
	2

	
	CREDIT_SUM
	Total credit
	Yes
	Number
	32
	2

	
	PURPOSE_PAYMENT_ACC
	Account name
	No
	Character
	210
	

	ENTRY
	
	Element with data per operation
	
	
	
	

	
	CODETYPE
	Operation type code
	Yes
	Number
	2
	

	
	NUMBER
	Document number
	Yes
	Number
	10
	

	
	COR_ACC
	Corresponding account number
	Yes
	Character
	20
	

	
	PURPOSE_PAYMENT
	Comments
	Yes
	Character
	210
	

	
	DEBIT
	Debit
	No
	Number
	32
	2

	
	CREDIT
	Credit
	No
	Number
	32
	2

	
	DATE
	Date of the operation
	Yes
	Date
	
	

	/ENTRY
	
	
	
	
	
	

	/STATEMENT
	
	
	
	
	
	

	/EXTSETTLECODE
	
	
	
	
	
	

	/CCX99
	
	
	
	
	
	

	/MICEX_DOC
	
	
	
	
	
	


Register of the Authorized Lending Agency acknowledgements during the trading session (CUX07)
	Node
	Attribute
	Description
	Required
	Type
	Length
	Decimals

	MICEX_DOC
	
	Document root element
	
	
	
	

	  DOC_REQUISITES
	
	Document metadata
	
	
	
	

	
	DOC_DATE
	Date of the document
	No
	Date
	
	

	
	DOC_TIME
	File generation time
	No
	Time
	
	

	
	DOC_NO
	Document unique number in the electronic document exchange system
	No
	Character
	1-12
	

	
	DOC_TYPE_ID
	Document type ID in the electronic document exchange system
	No
	Character
	1-12
	

	
	SENDER_ID
	Sender ID
	No
	Character
	1-12
	

	
	SENDER_NAME
	Sender short name
	No
	Character
	1-30
	

	
	RECEIVER_ID
	Recipient ID
	No
	Character
	1-12
	

	
	REMARKS
	Additional remarks
	No
	Character
	1-120
	

	
	SIGNAUTHOR
	Name of the electronic signature author
	No
	Character
	
	

	  /DOC_REQUISITES
	
	
	
	
	
	

	  CUX07
	
	Element with report data
	
	
	
	

	
	ReportDate
	Trade date
	Yes
	Date
	
	

	
	FirmId
	Firm ID
	Yes
	Character
	0-12
	

	
	FirmName
	Firm name
	Yes
	Character
	0-120
	

	
	ExchangeId
	Exchange ID
	Yes
	Character
	4
	

	
	ExchangeName
	Exchange name
	Yes
	Character
	120
	

	    SETTLE
	
	Element with data per settlement code
	
	
	
	

	
	ExtSettleCode
	Firm settlement code
	Yes
	Character
	20
	

	      SESSION
	
	Element with data per session type
	
	
	
	

	
	AddSession
	Session type (Y – Additional session UTS, N – main Trading session UTS)
	Yes
	Character
	1
	

	
	SessionName
	Session name
	Yes
	Character
	
	

	        CURRPAIR
	
	Element with data per currency pair
	
	
	
	

	
	CurrencyId
	Currency ID
	Yes
	Character
	4
	

	
	CurrencyName
	Currency name
	Yes
	Character
	30
	

	
	CoCurrencyId
	Related currency ID
	Yes
	Character
	4
	

	
	CoCurrencyName
	Related currency name
	Yes
	Character
	30
	

	          SECURITY
	
	Element with data per security
	
	
	
	

	
	SecurityId
	Security ID
	Yes
	Character
	12
	

	
	SecShortName
	Short security name
	Yes
	Character
	10
	

	
	FaceValue
	Quote
	Yes
	Number
	20
	6

	
	LotSize
	Size of the lot
	Yes
	Number
	20
	0

	            SETTLEDATE
	
	Element with data per settlement date
	
	
	
	

	
	SettleDate
	Settlement date
	Yes
	Date
	
	

	              GROUP
	
	Element with data per type of the Authorized Lending Agency (ALA) acknowledgement
	
	
	
	

	
	TradeGroup
	Order type: T - acknowledgement for normal trades; S - acknowledgement for trades that form a SWAP trade; B - acknowledgement for trades that form a trade with bicurrency basket;
	Yes
	Character
	1
	

	                MAINSEC
	
	Element with data per main deals types
	
	
	
	

	
	MainSecurityId
	Main SWAP deal security ID
	Yes
	Character
	12
	

	
	MainSecShortName
	Main SWAP deal security short name
	Yes
	Character
	10
	

	                  RECORDS
	
	Element with data per each ALA acknowledgement
	
	
	
	

	
	OrderNo
	Order number
	Yes
	Number
	20
	0

	
	AcceptNo
	Acknowledgement number
	Yes
	Character
	21
	

	
	TradeTime
	Time of the acknowledgement registration
	Yes
	Time
	
	

	
	BuySell
	Trade direction: B - buy S - sell
	Yes
	Character
	1
	

	
	Decimals
	Number of decimals in the exchange rate (price field)
	Yes
	Number
	
	

	
	Price
	Exchange rate
	Yes
	Number
	20
	6

	
	LotQuantity
	Value expressed in the currency of the lot
	Yes
	Number
	20
	0

	
	Value
	Value expressed in the related currency
	Yes
	Number
	20
	2

	
	UserId
	ALA User ID
	Yes
	Character
	0-12
	

	
	ClientCode
	Client code
	No
	Character
	12
	

	
	Details
	Client taxpayer number or passport number
	No
	Character
	20
	

	
	SubDetails
	Subbroker taxpayer number or passport number
	No
	Character
	20
	

	
	BoardId
	Trading board ID
	Yes
	Character
	4
	

	
	BoardName
	Trading board name
	Yes
	Character
	30
	

	                  /RECORDS
	
	
	
	
	
	

	                /MAINSEC
	
	
	
	
	
	

	              /GROUP
	
	
	
	
	
	

	            /SETTLEDATE
	
	
	
	
	
	

	          /SECURITY
	
	
	
	
	
	

	        /CURRPAIR
	
	
	
	
	
	

	      /SESSION
	
	
	
	
	
	

	    /SETTLE
	
	
	
	
	
	

	  /CUX07
	
	
	
	
	
	

	/MICEX_DOC
	
	
	
	
	
	


Report on Additional commission fee liabilities (CUX16)
	Node
	Attribute
	Description
	Required
	Type
	Length
	Decimals

	MICEX_DOC
	
	Document root element
	
	
	
	

	  DOC_REQUISITES
	
	Document metadata
	
	
	
	

	
	DOC_DATE
	Date of the document
	No
	Date
	
	

	
	DOC_TIME
	File generation time
	No
	Time
	
	

	
	DOC_NO
	Document unique number in the electronic document exchange system
	No
	Character
	1-12
	

	
	DOC_TYPE_ID
	Document type ID in the electronic document exchange system
	No
	Character
	1-12
	

	
	SENDER_ID
	Sender ID
	No
	Character
	1-12
	

	
	SENDER_NAME
	Sender short name
	No
	Character
	1-30
	

	
	RECEIVER_ID
	Recipient ID
	No
	Character
	1-12
	

	
	REMARKS
	Additional remarks
	No
	Character
	1-120
	

	
	SIGNAUTHOR
	Name of the electronic signature author
	No
	Character
	
	

	  /DOC_REQUISITES
	
	
	
	
	
	

	  CUX16
	
	Element with report data
	
	
	
	

	
	ReportDate
	Trading date
	Yes
	Date
	
	

	
	FirmId
	Firm ID
	Yes
	Character
	0-12
	

	
	FirmName
	Full firm name
	Yes
	Character
	0-120
	

	    RECORDS
	
	Element with data per client
	
	
	
	

	
	DetailsGTA
	HFT details (Trading Participant taxpayer number / Client taxpayer number or passport number)
	Yes
	Character
	20
	

	
	NumOrdersGTA
	Number of orders for Additional Commission calculation
	Yes
	Number
	20
	0

	
	SumCommissionGTA
	Sum of commission, used for Additional Commission Fee calculation, RUB
	Yes
	Number
	20
	2

	
	GTACommission
	Additional commission fee, RUB
	Yes
	Number
	20
	2

	      DETAILS
	
	Element with detailed data per client
	
	
	
	

	
	FirmINN
	Trading Participant taxpayer number
	Yes
	Character
	12
	

	
	ClientCode
	Client code
	No
	Character
	12
	

	
	Details
	Client taxpayer number or passport number
	No
	Character
	20
	

	
	SubDetails
	Sub-broker client taxpayer number or passport number
	No
	Character
	20
	

	
	NumOrders
	Number of orders
	Yes
	Number
	20
	0

	
	SumCommission
	Sum of commission, RUB
	Yes
	Number
	20
	2

	      /DETAILS
	
	
	
	
	
	

	    /RECORDS
	
	
	
	
	
	

	  /CUX16
	
	
	
	
	
	

	/MICEX_DOC
	
	
	
	
	
	


Order register (CUX22)
	Node
	Attribute
	Description
	Required
	Type
	Length
	Decimals

	MICEX_DOC
	
	Document root element
	
	
	
	

	  DOC_REQUISITES
	
	Document metadata
	
	
	
	

	
	DOC_DATE
	Date of the document
	No
	Date
	
	

	
	DOC_TIME
	File generation time
	No
	Time
	
	

	
	DOC_NO
	Document unique number in the electronic document exchange system
	No
	Character
	1-12
	

	
	DOC_TYPE_ID
	Document type ID in the electronic document exchange system
	No
	Character
	1-12
	

	
	SENDER_ID
	Sender ID
	No
	Character
	1-12
	

	
	SENDER_NAME
	Sender short name
	No
	Character
	1-30
	

	
	RECEIVER_ID
	Recipient ID
	No
	Character
	1-12
	

	
	REMARKS
	Additional remarks
	No
	Character
	1-120
	

	
	SIGNAUTHOR
	Name of the electronic signature author
	No
	Character
	
	

	  /DOC_REQUISITES
	
	
	
	
	
	

	  CUX22
	
	Element with report data
	
	
	
	

	
	ReportDate
	Trading date
	Yes
	Date
	
	

	
	FirmId
	Firm ID
	Yes
	Character
	0-12
	

	
	FirmName
	Firm name
	Yes
	Character
	0-120
	

	    SETTLE
	
	Element with data per settlement code
	
	
	
	

	
	ExtSettleCode
	Firm settlement code
	Yes
	Character
	20
	

	      SESSION
	
	Element with data per session type
	
	
	
	

	
	AddSession
	Session type (Y – Additional session UTS, N – main Trading session UTS)
	Yes
	Character
	1
	

	
	SessionName
	Session name
	Yes
	Character
	
	

	        CURRPAIR
	
	Element with data per currency pair
	
	
	
	

	
	CurrencyId
	Currency ID
	Yes
	Character
	4
	

	
	CurrencyName
	Currency name
	Yes
	Character
	30
	

	
	CoCurrencyId
	Related currency ID
	Yes
	Character
	4
	

	
	CoCurrencyName
	Related currency name
	Yes
	Character
	30
	

	          SECURITY
	
	Element with data per security
	
	
	
	

	
	SecurityId
	Security ID
	Yes
	Character
	12
	

	
	SecShortName
	Short security name
	Yes
	Character
	10
	

	
	FaceValue
	Quote
	Yes
	Number
	20
	6

	
	LotSize
	Size of the lot
	Yes
	Number
	20
	0

	            SETTLEDATE
	
	Element with data per settlement date
	
	
	
	

	
	SettleDate
	Settlement date
	Yes
	Date
	
	

	              GROUP
	
	Element with data per order type
	
	
	
	

	
	TradeGroup
	Order type: T - normal order; S - SWAP order; B - bicurrency basket order;
	Yes
	Character
	1
	

	                RECORDS
	
	Element with data per each order
	
	
	
	

	
	OrderNo
	Order number
	Yes
	Number
	20
	0

	
	UserId
	User ID
	Yes
	Character
	0-12
	

	
	EntryTime
	Order registration time
	Yes
	Time
	
	

	
	BuySell
	Order direction: B - buy S - sell
	Yes
	Character
	1
	

	
	OrderType
	Order type
	Yes
	Character
	3
	

	
	LotQuantity
	Total order volume
	Yes
	Number
	20
	0

	
	LotQuantityHidden
	Hidden order volume
	Yes
	Number
	20
	0

	
	Decimals
	Number of decimals in the exchange rate (price field)
	Yes
	Number
	
	

	
	Price
	Price
	Yes
	Number
	20
	6

	
	Status
	Status
	Yes
	Character
	1
	

	
	AmendTime
	Order withdrawal time
	No
	Time
	
	

	
	Balance
	Non-filled remainder
	Yes
	Number
	20
	2

	
	CPFirmId
	Counterparty Firm ID
	No
	Character
	0-12
	

	
	ClientCode
	Client code
	No
	Character
	12
	

	
	Details
	Client taxpayer number or passport number
	No
	Character
	20
	

	
	SubDetails
	Subbroker taxpayer number or passport number
	No
	Character
	20
	

	
	BoardId
	Trading board ID
	Yes
	Character
	4
	

	
	BoardName
	Trading board name
	Yes
	Character
	30
	

	                /RECORDS
	
	
	
	
	
	

	              /GROUP
	
	
	
	
	
	

	            /SETTLEDATE
	
	
	
	
	
	

	          /SECURITY
	
	
	
	
	
	

	        /CURRPAIR
	
	
	
	
	
	

	      /SESSION
	
	
	
	
	
	

	    /SETTLE
	
	
	
	
	
	

	  /CUX22
	
	
	
	
	
	

	/MICEX_DOC
	
	
	
	
	
	


Trade register (CUX23)
	Node
	Attribute
	Description
	Required
	Type
	Length
	Decimals

	MICEX_DOC
	
	Document root element
	
	
	
	

	  DOC_REQUISITES
	
	Document metadata
	
	
	
	

	
	DOC_DATE
	Date of the document
	No
	Date
	
	

	
	DOC_TIME
	File generation time
	No
	Time
	
	

	
	DOC_NO
	Document unique number in the electronic document exchange system
	No
	Character
	1-12
	

	
	DOC_TYPE_ID
	Document type ID in the electronic document exchange system
	No
	Character
	1-12
	

	
	SENDER_ID
	Sender ID
	No
	Character
	1-12
	

	
	SENDER_NAME
	Sender short name
	No
	Character
	1-30
	

	
	RECEIVER_ID
	Recipient ID
	No
	Character
	1-12
	

	
	REMARKS
	Additional remarks
	No
	Character
	1-120
	

	
	SIGNAUTHOR
	Name of the electronic signature author
	No
	Character
	
	

	  /DOC_REQUISITES
	
	
	
	
	
	

	  CUX23
	
	Element with report data
	
	
	
	

	
	ReportDate
	Trading date
	Yes
	Date
	
	

	
	FirmId
	Firm ID
	Yes
	Character
	0-12
	

	
	FirmName
	Firm name
	Yes
	Character
	0-120
	

	
	ExchangeId
	Exchange ID
	Yes
	Character
	4
	

	
	ExchangeName
	Exchange name
	Yes
	Character
	120
	

	    SETTLE
	
	Element with data per settlement code
	
	
	
	

	
	ExtSettleCode
	Firm settlement code
	Yes
	Character
	20
	

	      SESSION
	
	Element with data per session type
	
	
	
	

	
	AddSession
	Session type (Y – Additional session UTS, N – main Trading session UTS)
	Yes
	Character
	1
	

	
	SessionName
	Session name
	Yes
	Character
	
	

	        CURRPAIR
	
	Element with data per currency pair
	
	
	
	

	
	CurrencyId
	Currency ID
	Yes
	Character
	4
	

	
	CurrencyName
	Currency name
	Yes
	Character
	30
	

	
	CoCurrencyId
	Related currency ID
	Yes
	Character
	4
	

	
	CoCurrencyName
	Related currency name
	Yes
	Character
	30
	

	          SECURITY
	
	Element with data per security
	
	
	
	

	
	SecurityId
	Security ID
	Yes
	Character
	12
	

	
	SecShortName
	Short security name
	Yes
	Character
	10
	

	
	FaceValue
	Quote
	Yes
	Number
	20
	6

	
	LotSize
	Size of the lot
	Yes
	Number
	20
	0

	            SETTLEDATE
	
	Element with data per settlement date
	
	
	
	

	
	SettleDate
	Settlement date
	Yes
	Date
	
	

	              GROUP
	
	Element with data per trade type
	
	
	
	

	
	TradeGroup
	Trade type: T - normal trade; S - SWAP; B - bicurrency basket;
	Yes
	Character
	1
	

	                MAINSEC
	
	Element with data per main deals types
	
	
	
	

	
	MainSecurityId
	Main SWAP deal security ID
	Yes
	Character
	12
	

	
	MainSecShortName
	Main SWAP deal security short name
	Yes
	Character
	10
	

	                  RECORDS
	
	Element with data per each trade
	
	
	
	

	
	TradeNo
	Trade number
	Yes
	Number
	20
	0

	
	BuySell
	Trade direction: B - buy S - sell
	Yes
	Character
	1
	

	
	OrderNo
	Order number
	Yes
	Number
	20
	0

	
	AcceptNo
	Number of the Authorized Lending Agency acknowledgement
	Yes
	Character
	21
	

	
	TradeTime
	Trade conclusion time
	Yes
	Time
	
	

	
	TradeType
	Trade type: T - normal trade; N - negotiated deal; S - SWAP; W - negotiated deal SWAP; E - bicurrency basket K - negotiated deal bicurrency basket
	Yes
	Character
	1
	

	
	Decimals
	Number of decimals in the exchange rate (price field)
	Yes
	Number
	
	

	
	Price
	Exchange rate
	Yes
	Number
	20
	6

	
	LotQuantity
	Volume expressed in the currency of the lot
	Yes
	Number
	20
	0

	
	Value
	Value expressed in the related currency
	Yes
	Number
	20
	2

	
	CPFirmId
	Counterparty Firm ID
	No
	Character
	0-12
	

	
	Period
	Trading period: O - open period; N - normal trading; C - close period;
	Yes
	Character
	1
	

	
	SettleCode
	Settlement code
	Yes
	Character
	12
	

	
	UserId
	User ID
	Yes
	Character
	0-12
	

	
	UserExchangeId
	Exchange ID
	Yes
	Character
	4
	

	
	BrokerRef
	Additional notes (broker reference)
	No
	Character
	20
	

	
	ExtRef
	Notes of the external order management system
	No
	Character
	12
	

	
	ExchComm
	Trading commission, in rubles
	No
	Number
	20
	2

	
	ITSComm
	Technical access commission, in rubles
	No
	Number
	20
	2

	
	ClrComm
	Clearing commission, in rubles
	No
	Number
	20
	2

	
	SumComm
	Total commission
	No
	Number
	20
	2

	
	ClientCode
	Client code
	No
	Character
	12
	

	
	Details
	Client taxpayer number or passport number
	No
	Character
	20
	

	
	SubDetails
	Subbroker taxpayer number or passport number
	No
	Character
	20
	

	
	RepoTradeNo
	Main SWAP deal number
	No
	Number
	20
	0

	
	BoardId
	Trading board ID
	Yes
	Character
	4
	

	
	BoardName
	Trading board name
	Yes
	Character
	30
	

	                  /RECORDS
	
	
	
	
	
	

	                /MAINSEC
	
	
	
	
	
	

	              /GROUP
	
	
	
	
	
	

	            /SETTLEDATE
	
	
	
	
	
	

	          /SECURITY
	
	
	
	
	
	

	        /CURRPAIR
	
	
	
	
	
	

	      /SESSION
	
	
	
	
	
	

	    /SETTLE
	
	
	
	
	
	

	  /CUX23
	
	
	
	
	
	

	/MICEX_DOC
	
	
	
	
	
	


Monthly report on the market-maker’s obligations fulfillment (CUX30)
	Node
	Attribute
	Description
	Required
	Type
	Length
	Decimals

	MICEX_DOC
	
	Document root element
	
	
	
	

	  DOC_REQUISITES
	
	Document metadata
	
	
	
	

	
	DOC_DATE
	Date of the document
	No
	Date
	
	

	
	DOC_TIME
	File generation time
	No
	Time
	
	

	
	DOC_NO
	Document unique number in the electronic document exchange system
	No
	Character
	1-12
	

	
	DOC_TYPE_ID
	Document type ID in the electronic document exchange system
	No
	Character
	1-12
	

	
	SENDER_ID
	Sender ID
	No
	Character
	1-12
	

	
	SENDER_NAME
	Sender short name
	No
	Character
	1-30
	

	
	RECEIVER_ID
	Recipient ID
	No
	Character
	1-12
	

	
	REMARKS
	Additional remarks
	No
	Character
	1-120
	

	
	SIGNAUTHOR
	Name of the electronic signature author
	No
	Character
	
	

	  /DOC_REQUISITES
	
	
	
	
	
	

	  CUX30
	
	Element with report data
	
	
	
	

	
	ReportDate
	Report generation date
	Yes
	Date
	
	

	
	FirmId
	Firm ID
	Yes
	Character
	0-12
	

	
	FirmName
	Firm name
	Yes
	Character
	0-120
	

	
	ExtSettleCode
	Firm settlement code
	Yes
	Character
	20
	

	
	BeginDate
	Report period start date
	Yes
	Date
	
	

	
	EndDate
	Report period end date
	Yes
	Date
	
	

	    CURRPAIR
	
	Element with data per currency pair
	
	
	
	

	
	CurrencyId
	Currency ID
	Yes
	Character
	4
	

	
	CurrencyName
	Currency name
	Yes
	Character
	30
	

	
	CoCurrencyId
	Related currency ID
	Yes
	Character
	4
	

	
	CoCurrencyName
	Related currency name
	Yes
	Character
	30
	

	
	GoodDaysCount
	Number of days during the reporting period when market-maker obligations were fulfilled
	Yes
	Number
	
	

	
	BadDaysCount
	Number of days during the reporting period when market-maker obligations were not fulfilled
	Yes
	Number
	
	

	
	TradeDaysCount
	Number of working days in reporting period
	Yes
	Number
	
	

	
	GoodDaysPercent
	Percent of the market-maker's obligations fulfillment
	Yes
	Number
	20
	2

	
	SumFee
	Contractual fee, VAT incl.
	Yes
	Number
	20
	2

	
	SumFeeVAT
	VAT
	Yes
	Number
	20
	2

	      DATE
	
	Element with data per trading date
	
	
	
	

	
	TradeDate
	Trading date
	Yes
	Date
	
	

	
	VolumeCoeff
	Percent of the volume-based obligations fulfillment
	Yes
	Number
	20
	2

	
	VolumeResult
	Y - trade volume-based obligations are fulfilled, N - not fulfilled
	Yes
	Character
	1
	

	
	TotalResult
	Y - total day's obligations are fulfilled, N - not fulfilled
	Yes
	Character
	1
	

	        SECURITY
	
	Element with data per security
	
	
	
	

	
	SecurityId
	Security ID
	Yes
	Character
	12
	

	
	SecShortName
	Short security name
	Yes
	Character
	10
	

	
	KeepPercent
	Percent of trading day time when obligations were kept
	Yes
	Number
	20
	2

	
	KeepResult
	Y - day obligations are fulfilled, N - not fulfilled
	Yes
	Character
	1
	

	        /SECURITY
	
	
	
	
	
	

	      /DATE
	
	
	
	
	
	

	    /CURRPAIR
	
	
	
	
	
	

	  /CUX30
	
	
	
	
	
	

	/MICEX_DOC
	
	
	
	
	
	


