FIX.

In order to fulfill quoting obligation, a Market-maker should mark their orders with specific flag.
When making a New Order message use the following tags to mark an order as “market-maker

order”

OrderCapacity char 'P' (Principal)

529  OrderRestrictio MultipleValueStrin  '5' (Acting as Market
ns g Maker or Specialist in the
security)

Designates the capacity of the firm placing
the order. Pair of OrderCapacity (528) = 'P'
and OrderRestrictions (529) = '5' fields is
used to represent market maker’s order
(Equities market only). Note: trader must
have market maker permissions in the trading
system, otherwise the order with this flag set
will be rejected.

Restrictions associated with an order. Can
contain multiple instructions separated by
space. Pair of OrderCapacity (528) = 'P' and
OrderRestrictions (529) = '5' fields is used to
represent market maker’s order (only for
equities market).

A trading member must have a permission (i.e. a valid market-making agreement with Moscow Exchange) to

submit market-maker order.
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ASTS Bridge.

In order to fulfill Market-making obligation, a trading member should mark their orders as
“Market-maker order”,
When submiting a New Order use Input field *"MMORDER" to mark an order as “Market-maker

order”.

MMORDER field type: TMMOrder - Order target flag (size: 1, type: ekCombo)
Applied values: M — for market maker order
S — for stabilization order

To monitor your current performance and compliance with a Market-making obligation use

EXT_ MMSTATS table.

This table is updatable and have no input field.

A trading member must have a permission (i.e. a valid market-making agreement with Moscow Exchange) to submit market-
maker order.
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ftp://ftp.moex.com/pub/ClientsAPI/ASTS/Bridge_Interfaces/Equities/Equities26_Broker_English.htm#t0_12

MICEX TRADE SE.

To submit a new market-maker order, mark @  To monitor your current performance and compliance
“Market-maker order” in an “Enter Order” with Market-making obligation use a “Market Maker
frame Stats” table:

nter Order v TABLE -> Market-makers ->Market Maker Stats

Buy sell Repeat Last Type = — _— _— —_
@ Limit Session View Administrator Action L2110l Query Teols Data Window Help
Member: |v e e = £ Boards
) T T D (eSS e [71] Description of Securities
User: @ Put inta queue Baskets and Lists
Board: |v Withdraw [ ] Securities
Immediately or cancel Orderbook
Security: |- ) Settlement Codes
Price mode < - - N
@ split ace -,é.uE and Accrued Interest
Do nat split ) Trade Time
X ~ Jan Firms
Price: =
Last 7 Indexes
| Market-maker order All Trades Chart
Stabilizer order Exchange Turnover
— Currency Rates
Quantity: = 1 10 50 Activation method i =
100 | 500 | 1000 CELEREE 0:00:00 Dark Pool Auctions
To Close Auction “% Aucticns
AT = Collateral Pools
Total quantity Collateral Pool Assets
> gquantity Orders
Trades
¢|| Unsettled Trades
Trd. account: |v Pasition code
Positions by Money
Client: |+ Reference: = [ Liabilities and Claims for Money

User Cash

Close 3 Positions by Securities

 Positions by Securities on Accounts

[ Liabilities and Claims for Assets
Trading Accounts
Il Pesitions Codes
Settlement Organizations

A trading member must have a permission (i.e. a valid Accounts n Settlement Organizations

+#) Makler Schedule

market-making agreement with Moscow Exchange) to T » e
submit market-maker order. == . Marcet MakerStas (open prograr)

20 Users A\ Market Maker Stats {classic)
Client Codes ™

[, Trader-account

/% Market Maker Stats (ETF)
/% Market Maker Stats (REPO with CCP)

Permissions

16:38:23 | Connected @ Signals2 MarketData ]
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