Structure of the end of day trading reports in XML format for the Equities & Bonds Market
At the end of day Moscow Exchange delivers trading and clearing reports to trade participants. The reports are delivered in formats suitable for processing by customer backoffice systems and standard software, like MS Excel.
Delivery
XML files are delivered as “electronic documents” through the e-mail-based electronic document exchange system in accordance with the current rules. 

Data format
Each report is stored in a separate file in XML format (*.xml). Before the dispatch, the data is digitally signed and/or encrypted with the recipient’s key.

Naming convention for all the XML files generated by the Moscow Exchange (for ASTS Trading system) documentation system is the following: FFFFFFF_TTTTT_SSS_DDMMYY_NNNNNNNNN.RRR, where:

· FFFFFFF – first 7 characters of the recipient’s FirmID (or MM00001 for electronic documents for all companies – for example, documents with market data);

· TTTTT – type of the electronic document, including 2 symbols with market ID (SEM03 for the trades register report, EQM06 for the report on trades accepted for clearing, etc);

· SSS – session ID:  00T;

· DDMMYY – date; 

· NNNNNNNNN – unique number of an electronic document in the Moscow Exchange electronic documents exchange system (for ASTS Trading system).
· RRR – equals to “xml.p7s.zip.p7e” – composite file extension that shows the sequence of operations to get an original XML file: decrypt (p7e), unzip (zip), get the digital signature (p7s).
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Order register (SEM02)
	Tag / Node
	Attribute
	Description
	Required
	Type 
	Length
	Decimals

	MICEX_DOC
	 
	Document root element 
	Yes
	 
	 
	 

	  DOC_REQUISITES
	 
	Document metadata
	Yes
	 
	 
	 

	 
	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
	 

	  /DOC_REQUISITES
	 
	
	Yes
	 
	 
	 

	  SEM02
	 
	Element with data
	Yes
	 
	 
	 

	 
	TradeDate
	Trading date
	Yes
	Date
	
	 

	 
	Weekday
	Weekday
	Yes
	Character
	0-20
	 

	 
	MainFirmId
	Main Firm ID
	Yes
	Character
	0-12
	 

	 
	FirmName
	Main Firm name
	Yes
	Character
	0-120
	 

	 
	FirmINN
	Main firm’s taxpayer number
	Yes
	Character
	0-12
	 

	    FIRM
	
	Element with firm data
	Yes
	
	
	

	 
	FirmID
	Firm ID
	Yes
	Character
	0-12
	 

	      BOARD
	
	Element with data per board
	Yes
	
	
	

	 
	BoardId
	Trading board ID
	Yes
	Character
	0-4
	 

	 
	BoardName
	Trading board name
	Yes
	Character
	0-30
	 

	    ACTIVATIONDATE
	
	Element with data per order activation date
	Yes
	
	
	

	 
	ActivationDate
	Date and/or time of order activation
	No
	DateTime
	
	 

	       RECORDS
	
	Element with data per order
	Yes
	
	
	

	 
	RecNo
	Sequence number
	Yes
	Number
	11
	 0

	 
	OrderNo
	Order number in the trading system
	Yes
	Number
	20
	 0

	 
	Status
	Order status
(M – matched (trade concluded)
C – cancelled by the Trading system
W –  withdrawn by trader
O – «active» - not completely filled-in, not rejected and not withdrawn
R – rejected by the trading system
F – rejected by partner)
	Yes
	Character
	1
	 

	 
	OrdType
	Order type
	Yes
	Character
	0-3
	 

	
	OrdTypeCode
	Order type, according to th Trading Rules *
	Yes
	Character
	0-3
	

	 
	BuySell
	Order direction: buy (B) / sell (S)
	Yes
	Character
	1
	 

	
	SecurityId
	Security ID
	Yes
	Character
	0-12
	

	
	SecShortName
	Security short name
	Yes
	Character
	0-10
	

	 
	Decimals
	Number of decimals for prices, REPO rates and discounts (for attributes: Price, RepoRate, Discount, LowerDiscount. UpperDiscount) 
	Yes
	Number
	1
	 0

	 
	Price
	Price for one security
	No
	Number
	20
	 6

	 
	Quantity
	Order volume, in number of securities
	Yes
	Number
	20
	 0

	
	QuantityVisible
	Visible order volume, in number of securities. Specified only for iceberg orders
	No
	Number
	20
	0

	 
	TrdAccId
	Trading account for this trade
	Yes
	Character
	0-12
	

	 
	EntryTime
	Time when the order was registered by the Trading system
	Yes
	Time
	
	 

	 
	TradeTime
	Time when the trade was registered by the Trading system
	No
	Time
	
	 

	 
	AmendTime
	Time when the order was withdrawn
	No
	Time
	
	 

	 
	SettleCode
	Order settlement code
	Yes
	Character
	0-12
	 

	 
	AccInt
	Accrued interest on the trading date for one security
	No
	Number
	20
	 2

	 
	CPFirmId
	Counterparty firm ID
	No
	Character
	0-12
	 

	 
	CPFirmShortName
	Counterparty short name
	No
	Character
	0-30
	 

	 
	CPfirmINN
	Counterparty taxpayer number
	No
	Character
	0-12
	 

	 
	NumTrades
	Number of trades based on this order
	Yes
	Number
	11
	 0

	 
	RepoRate
	REPO rate in %
	No
	Number
	20
	 6

	 
	RepoValue
	REPO value
	No
	Number
	20
	 2

	 
	RepoPeriod
	REPO term
	No
	Number
	11
	 0

	 
	Discount
	Discount start value
	No
	Number
	20
	 6

	 
	LowerDiscount
	Lower discount value
	No
	Number
	20
	 6

	 
	UpperDiscount
	Upper discount value
	No
	Number
	20
	 6

	 
	UserId
	Trader ID
	Yes
	Character
	0-12
	 

	 
	Details
	Client taxpayer number or passport number
	No
	Character
	0-20
	 

	 
	SubDetails
	Sub-broker taxpayer number or passport number
	No
	Character
	0-20
	 

	 
	RefundRate
	Fixed refund rate
	No
	Number
	20
	 2

	 
	MatchRef
	Matching reference
	No
	Character
	0-10
	 

	 
	BrokerRef
	Broker reference. Usually: <client code>/<client instruction number>
	No
	Character
	0-20
	 

	         /RECORDS
	
	
	Yes
	
	
	

	  /ACTIVATIONDATE
	
	
	Yes
	
	
	

	     /BOARD
	
	
	Yes
	
	
	

	   /FIRM
	
	
	Yes
	
	
	

	  /SEM02
	
	
	Yes
	
	
	

	/MICEX_DOC
	
	
	Yes
	
	
	


Trades register (SEM03)
	Tag / Node
	Attribute
	Description
	Required
	Type 
	Length
	Decimals

	MICEX_DOC
	 
	Document root element 
	Yes
	 
	 
	 

	  DOC_REQUISITES
	 
	Document metadata
	Yes
	 
	 
	 

	 
	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
	 

	  /DOC_REQUISITES
	 
	
	Yes
	 
	 
	 

	  SEM03
	 
	Element with data
	Yes
	 
	 
	 

	 
	TradeDate
	Trading date
	Yes
	Date
	
	 

	 
	Weekday
	Weekday
	Yes
	Character
	0-20
	 

	 
	MainFirmId
	Main Firm ID
	Yes
	Character
	0-12
	 

	 
	FirmName
	Main Firm name
	Yes
	Character
	0-120
	 

	 
	FirmINN
	Main firm’s taxpayer number
	Yes
	Character
	0-12
	 

	    FIRM
	
	Element with firm data
	Yes
	
	
	

	 
	FirmID
	Firm ID
	Yes
	Character
	0-12
	 

	      CURRENCY
	
	Element with data per settlement currency
	Yes
	
	
	

	 
	CurrencyId
	Settlement currency ID
	Yes
	Character
	0-4
	 

	        BOARD
	
	Element with data per board
	Yes
	
	
	

	 
	BoardId
	Trading board ID
	Yes
	Character
	0-4
	 

	 
	BoardName
	Trading board name
	Yes
	Character
	0-30
	 

	          SETTLEDATE
	
	Element with data per settlement date
	Yes
	
	
	

	 
	SettleDate
	Actual settlement date
	Yes
	Date
	
	 

	            SECURITY
	
	Element with data per security
	Yes
	
	
	

	 
	SecurityId
	Security ID
	Yes
	Character
	0-12
	 

	 
	SecShortName
	Security short name
	Yes
	Character
	0-10
	 

	 
	SecName
	Full security name
	Yes
	Character
	0-30
	 

	 
	SecurityType
	Type of security (ао – ordinal stocks,

ап – preffered stocks, 

об – bonds,
ип – mutual fund share)
	Yes
	Character
	0-2
	 

	 
	InitialFaceValue
	Initial face value (without amortization)
	Yes
	Number
	20
	 6

	 
	FaceValue
	Nominal face value for one security in the currency of the instrument.
	Yes
	Number
	20
	 6

	
	SecCurrencyId
	Securuty currency IS
	Yes
	Character
	0-4
	

	              TRDACC
	
	Elements with data per trade account
	Yes
	
	
	

	 
	TrdAccId
	Trade account for this trade
	Yes
	Character
	0-12
	 

	                RECORDS
	
	Element with data per trade
	Yes
	
	
	

	 
	RecNo
	Sequence number
	Yes
	Number
	11
	 0

	 
	TradeNo
	Trade number in the Trading system
	Yes
	Number
	20
	 0

	 
	TradeTime
	Time when the trade was registered by the Trading system
	Yes
	Time
	
	 

	 
	BuySell
	Trade direction: but (B) / sell (S)
	Yes
	Character
	1
	 

	 
	SettleCode
	Settlement code
	Yes
	Character
	0-12
	 

	 
	Decimals
	Number of decimals for prices, REPO rates and discounts (for attributes: Price, RepoRate, Discount, LowerDiscount. UpperDiscount) 
	Yes
	Number
	1
	 0

	 
	Price
	Price for one security
	No
	Number
	20
	 6

	 
	Quantity
	Trade volume, in number of securities
	Yes
	Number
	20
	 0

	 
	Value
	Trade value, in the currency of settlement
	No
	Number
	20
	 2

	 
	Amount
	Total value of trade, in the currency of settlement
	Yes
	Number
	20
	 2

	 
	ExchComm
	Exchange commission for this trade
	Yes
	Number
	20
	 2

	 
	OrderNo
	Order number which led to the trade conclusion
	Yes
	Number
	20
	 0

	 
	OrdType
	Order type
	Yes
	Character
	0-3
	 

	
	OrdTypeCode
	Order type, according to th Trading Rules *
	Yes
	Character
	0-3
	

	 
	AccInt
	Accrued interest, calculated according to the number of securities in this trade
	No
	Number
	20
	 2

	 
	CPFirmId
	Counterparty firm ID
	No
	Character
	0-12
	 

	 
	CPFirmShortName
	Counterparty short name
	No
	Character
	0-30
	 

	 
	CPfirmINN
	Counterparty taxpayer number
	No
	Character
	0-12
	 

	 
	CPTrdAccId
	Counterparty trade account ID
	No
	Character
	0-12
	 

	 
	RepoValue
	REPO value
	No
	Number
	20
	 2

	 
	RepoPeriod
	REPO term
	No
	Number
	11
	 0

	 
	RepoRate
	REPO rate in %
	No
	Number
	20
	 6

	 
	Discount
	Discount start value
	No
	Number
	20
	 6

	 
	LowerDiscount
	Lower discount value
	No
	Number
	20
	 6

	 
	UpperDiscount
	Upper discount value
	No
	Number
	20
	 6

	 
	TradeType
	Trade type (T – traditional;

N – negotiated deal;

R – REPO.)
	Yes
	Character
	1
	 

	 
	UserId
	Trader ID
	Yes
	Character
	0-12
	 

	 
	Yield
	Yield at the trade price
	No
	Number
	20
	 2

	 
	Period
	Trading period when the trade was concluded:
O – pre-trading period
N – trading period
L – post-trading auction
C - post-trading period
	No
	Character
	1
	 

	 
	ExtRef
	External reference field for brokerage systems
	No
	Character
	0-12
	 

	 
	Price2
	Second REPO leg buyback price
	No
	Number
	20
	 6

	 
	AccInt2
	Accrued interest on the settlement date
	No
	Number
	20
	 2

	 
	ClientCode
	Client code
	No
	Character
	0-12
	 

	 
	Details
	Client taxpayer number or passport number
	No
	Character
	0-20
	 

	 
	SubDetails
	Sub-broker taxpayer number or passport number
	No
	Character
	0-20
	 

	 
	RefundRate
	Fixed refund rate
	No
	Number
	20
	 2

	 
	MatchRef
	Matching reference
	No
	Character
	0-10
	 

	 
	BrokerRef
	Broker reference. Usually: <client code>/<client instruction number>
	No
	Character
	0-20
	 

	                /RECORDS
	
	
	Yes
	
	
	

	              /TRDACC
	
	
	Yes
	
	
	

	            /SECURITY
	
	
	Yes
	
	
	

	          /SETTLEDATE
	
	
	Yes
	
	
	

	        /BOARD
	
	
	Yes
	
	
	

	      /CURRENCY
	
	
	Yes
	
	
	

	    /FIRM
	
	
	Yes
	
	
	

	  /SEM03
	
	
	Yes
	
	
	

	/MICEX_DOC
	
	
	Yes
	
	
	


Trading participant’s liabilities on commission (SEM10)

	Tag / Node
	Attribute
	Description
	Required
	Type 
	Length
	Decimals

	MICEX_DOC
	 
	Document root element 
	Yes
	 
	 
	 

	  DOC_REQUISITES
	 
	Document metadata
	Yes
	 
	 
	 

	 
	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
	 

	  /DOC_REQUISITES
	 
	
	Yes
	 
	 
	 

	  SEM10
	 
	Element with data
	Yes
	 
	 
	 

	 
	TradeDate
	Trading date
	Yes
	Date
	
	 

	 
	Weekday
	Weekday
	Yes
	Character
	0-20
	 

	 
	MainFirmId
	Main Firm ID
	Yes
	Character
	0-12
	 

	 
	FirmName
	Main Firm name
	Yes
	Character
	0-120
	 

	 
	FirmINN
	Main firm’s taxpayer number
	Yes
	Character
	0-12
	 

	    FIRM
	
	Element with firm data
	Yes
	
	
	

	 
	FirmID
	Firm ID
	Yes
	Character
	0-12
	 

	      RECORDS
	
	Element with data per account
	Yes
	
	
	

	 
	PosType
	Position type

«1» - money positions,
«2» - additional money position
	Yes
	Character
	1
	 

	 
	PosName
	Name of the money position
	Yes
	Character
	0-64
	 

	 
	BankAccId
	Money position ID
	No
	Character
	0-12
	 

	 
	RealAccount
	Account number in the clearing center
	No
	Character
	0-120
	 

	 
	ClearingCenterId
	Clearing center ID
	No
	Character
	0-4
	 

	 
	ClearingCenterName
	Clearing center name
	No
	Character
	0-12
	 

	       FEE
	
	Element with data on commission types
	Yes
	
	
	

	
	Fee Type
	Fee type:

"0" – total for money position

"1" – variable part

"2" – constant part

"3" – subscriber fee

"4" – fee for repeated report
	Yes
	Character
	1
	

	 
	TotComm
	Total commission
	Yes
	Number
	20
	 2

	 
	TotVat
	Including VAT
	Yes
	Number
	20
	 2

	 
	TotCash
	Total commission deducted
	Yes
	Number
	20
	 2

	 
	TotCashVat
	Including VAT
	Yes
	Number
	20
	 2

	 
	BNComm
	Commission to be paid
	Yes
	Number
	20
	 2

	 
	BNCommVat
	Including VAT
	Yes
	Number
	20
	 2

	 
	DebitComm
	Debt
	Yes
	Number
	20
	 2

	 
	DebitCommVat
	Including VAT
	Yes
	Number
	20
	 2

	 
	PenyComm
	Fine
	Yes
	Number
	20
	 2

	       /FEE
	
	
	
	
	
	

	     /RECORDS
	
	
	Yes
	
	
	

	    /FIRM
	
	
	Yes
	
	
	

	  /SEM10
	
	
	Yes
	
	
	

	/MICEX_DOC
	
	
	Yes
	
	
	


Trading participant’s liabilities on refund (SEM17)

	Tag / Node
	Attribute
	Description
	Required
	Type 
	Length
	Decimals

	MICEX_DOC
	 
	Document root element 
	Yes
	 
	 
	 

	  DOC_REQUISITES
	 
	Document metadata
	Yes
	 
	 
	 

	 
	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
	 

	  /DOC_REQUISITES
	 
	
	Yes
	 
	 
	 

	  SEM17
	 
	Element with data
	Yes
	 
	 
	 

	 
	ReportDate
	Report date
	Yes
	Date
	
	 

	 
	Weekday
	Report weekday
	Yes
	Character
	0-20
	 

	 
	MainFirmId
	Main Firm ID
	Yes
	Character
	0-12
	 

	 
	FirmName
	Main Firm name
	Yes
	Character
	0-120
	 

	 
	FirmINN
	Main firm’s taxpayer number
	Yes
	Character
	0-12
	 

	    FIRM
	
	Element with firm data
	Yes
	
	
	

	 
	FirmID
	Firm ID
	Yes
	Character
	0-12
	 

	      DIRECTION
	
	Element with data per direction
	Yes
	
	
	

	 
	Direction
	“D” – liabilities
“C” – claims
	Yes
	Character
	1
	

	        SETTLE
	
	Element with data per settlement date
	Yes
	
	
	

	 
	SettleDate
	Settlement date
	Yes
	Date
	
	 

	          RECORDS
	
	Element with data
	Yes
	
	
	

	 
	TrdAccId
	Trade/clearing account ID
	Yes
	Character
	0-12
	

	 
	AccDescription
	Description of the trade/clearing account
	Yes
	Character
	0-120
	 

	 
	RefundType
	Refund type (“FIX” - fixed, “VAR” – variable)
	Yes
	Character
	3
	 

	 
	RefundRate
	Fixed refund rate
	No
	Number
	20
	 4

	 
	SettlePrice
	Variable refund price
	No
	Number
	20
	 4

	 
	Refund
	Refund liability
	Yes
	Number
	20
	 2

	 
	TradeNo
	Trade number in the Trading system
	Yes
	Number
	20
	 0

	 
	CPFirmId
	Counterparty firm ID
	Yes
	Character
	0-12
	 

	 
	CPFirmShortName
	Counterparty short name
	Yes
	Character
	0-30
	 

	         /RECORDS
	
	
	Yes
	
	
	

	       /SETTLE
	
	
	Yes
	
	
	

	     /DIRECTION
	
	
	Yes
	
	
	

	    /FIRM
	
	
	Yes
	
	
	

	  /SEM17
	
	
	Yes
	
	
	

	/MICEX_DOC
	
	
	Yes
	
	
	


General market data (SEM21)
	Tag / Node
	Attribute
	Description
	Required
	Type 
	Length
	Decimals

	MICEX_DOC
	 
	Document root element 
	Yes
	 
	 
	 

	  DOC_REQUISITES
	 
	Document metadata
	Yes
	 
	 
	 

	 
	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
	 

	  /DOC_REQUISITES
	 
	
	Yes
	 
	 
	 

	  SEM21
	 
	Element with data
	Yes
	 
	 
	 

	 
	TradeDate
	Trading date
	Yes
	Date
	
	 

	    BOARD
	
	Element with data per board
	Yes
	
	
	

	 
	BoardId
	Trading board ID
	Yes
	Character
	0-4
	 

	 
	BoardName
	Trading board name
	Yes
	Character
	0-30
	 

	
	EngBoardName
	Trading board name in English
	Yes
	Character
	0-35
	

	
	BoardType
	Board type:

MAIN; 
NDM – negotiated deals; REPO; 
SMAL – odd lot trading; IPO; 
Buy-Back;
EQRP – REPO with CCP 1 day;

PSRP – REPO with CCP Negdeal.
	No
	Character
	0-8
	

	      RECORDS
	
	Element with data per security
	Yes
	
	
	

	
	SecurityId
	Security ID in the Trading system
	Yes
	Character
	0-12
	

	
	SecShortName
	Short security name
	Yes
	Character
	0-10
	

	
	SecurityType
	Type of security :

ао – ordinal stocks,

ап – preffered stocks, 

об – bonds,

ип – mutual fund share
	Yes
	Character
	0-2
	

	
	EngName
	Security name in English
	Yes
	Character
	0-30
	

	
	EngType
	Type of security in English (cs – ordinal stocks,

ps – preffered stocks, 

bn – bonds,

if – mutual fund share
dr - depositary receipt)
	Yes
	Character
	0-2
	

	 
	RegNumber
	Security state registration number
	Yes
	Character
	0-20
	 

	
	Decimals
	Number of decimals for the attributes: OpenPeriod, Open, LegalOpenPrice, Low, High, Close, LegalClosePrice, PrevLegalClosePrice, WAPrice, ClosePeriod, TrendClose, TrendWAP, Bid, Offer, LowOffer, HighBid, Prev, MarketPrice, MarketPrice2, AdmittedQuote
	Yes
	Number
	1
	 0

	 
	FaceValue
	Security face value. Not applicable to mutual fund shares.
	No
	Number
	20
	6

	 
	Volume
	Volume in number of securities.
For REPO with CCP:
Volume is calculated based only on 1st REPO trade part
	Yes
	Number
	20
	 0

	 
	Value
	Value in the currency (rubles or dollars – as indicated in CurrencyId)/
For REPO with CCP:
REPO value, including Accrued Interest
	Yes
	Number
	20
	 2

	 
	CurrencyId
	Settlement currency ID
	Yes
	Character
	0-4
	

	 
	OpenPeriod
	Open period price
	No
	Number
	20
	 6

	 
	Open
	Price of the first trade.
For REPO with CCP:
REPO rate of the 1st trade
	No
	Number
	20
	 6

	 
	Low
	Lowest trade price/
For REPO with CCP:
Minimum REPO rate for the trade.
	No
	Number
	20
	 6

	 
	High
	Maximum trade price.
For REPO with CCP:
Maximum REPO rate for the trade.
	No
	Number
	20
	 6

	 
	Close
	Last trade price (including the closing period).

For REPO with CCP:
REPO rate for the last trade (trades transferred to the next day are not included in calculation).
	No
	Number
	20
	 6

	 
	LowOffer
	Lowest offer during the trading session.
For REPO with CCP:
Lowest offer rate (trades transferred to the next day are not included in calculation).
	

No
	Number
	20
	 6

	 
	HighBid
	Highest bid during the trading session.
For REPO with CCP:
Highest bid rate (trades transferred to the next day are not included in calculation).
	No
	Number
	20
	 6

	 
	WAPrice
	Weighted-average price.
For REPO with CCP:
Weighted-average REPO with CCP rate.
	No
	Number
	20
	 6

	
	CloseAuction
	Closing Auction price.
For REPO with CCP:

empty field
	
	
	
	

	 
	ClosePeriod
	Price of the closing period.
For REPO with CCP:
empty field.
	No
	Number
	20
	 6

	 
	TrendClose
	Change of the last trade price compared to the previous day last trade price.
For REPO with CCP:
Change of the last REPO trade rate of current trading day to the previous day.
	No
	Number
	20
	 6

	 
	TrendWAP
	Change of the weighted-average price compared to the previous day.
For REPO with CCP:
Change of the the weighted-average REPO rate of current trading day to the previous day.
	No
	Number
	20
	 6

	 
	Bid
	Best bid at the end of the trading session.
For REPO with CCP:
Best bid rate at the end of the trading session
	No
	Number
	20
	 6

	 
	Offer
	Best offer at the end of the trading session.
For REPO with CCP:
Best offer rate at the end of the trading session
	No
	Number
	20
	 6

	 
	Prev
	Previous day last trade price.
For REPO with CCP:
REPO rate of the last trade of the previous day
	No
	Number
	20
	 6

	 
	YieldAtWAP
	Yield at the weighted-average price.
For REPO with CCP:
empty field.
	No
	Number
	20
	 4

	 
	YieldClose
	Yield at the closing price.
For REPO with CCP:
empty field.
	No
	Number
	20
	 4

	 
	AccInt
	Accrued interest on the trading date (in the currency specified in CurrencyId)

	No
	Number
	20
	 4

	 
	MarketPrice
	Market price calculated according to the Federal Commission for Financial Markets methodology.
For REPO with CCP:
Market REPO rate for the security (determined by Clearing Center).
	No
	Number
	20
	 6

	 
	NumTrades
	Number of trades
	Yes
	Number
	11
	 0

	 
	IssueSize
	Security issued volume
	Yes
	Number
	20
	 0

	 
	TrendClsPr
	Change of the last trade price compared to the previous day last trade price, in %.
For REPO with CCP:
empty field.
	No
	Number
	20
	 2

	 
	TrendWapPr
	Change of the weighted-average price compared to the previous day WA price, in %.
For REPO with CCP:
empty field.
	No
	Number
	20
	 2

	 
	MatDate
	Maturity date
	No
	Date
	
	

	 
	MarketPrice2
	Market price for pension funds.
For REPO with CCP:
empty field.
	No
	Number
	20
	 6

	
	MarketPrice3
	Market price calculated according to the Federal Commission for Financial Markets methodology.

For REPO with CCP:
empty field.
	No
	Number
	20
	6

	
	AdmittedQuote 
	Admitted quote calculated according to the Federal Commission for Financial Markets methodology.
For REPO with CCP:
empty field.
	No
	Number
	20
	 6

	
	ListName
	Name of the Listing
	No
	Character
	0-2
	

	
	PrevLegalClosePrice
	Last date closing price calculated according to the Federal Commission for Financial Markets methodology.
For REPO with CCP:
empty field.
	No
	Number
	20
	 6

	
	LegalOpenPrice
	Open price calculated according to the Federal Commission for Financial Markets methodology.
For REPO with CCP:
empty field..
	No
	Number
	20
	 6

	
	LegalClosePrice
	Close price calculated according to the Federal Commission for Financial Markets methodology.
For REPO with CCP:
empty field.
	No
	Number
	20
	 6

	
	OpenVal
	Value of the first trade.
For REPO with CCP:
REPO Value of the first trade
	No
	Number
	20
	 2

	
	CloseVal
	Value of the last trade.
For REPO with CCP:
REPO Value of the last trade
	No
	Number
	20
	 2

	
	Duration
	Duration
	No
	Number
	11
	0

	
	MPValTrd
	Value of trades used for Market Price 1 calculation.
For REPO with CCP:
empty field.
	Yes
	Number
	20
	2

	
	MP2ValTrd
	Value of trades used for Market Price 2 calculation.
For REPO with CCP:
empty field.
	Yes
	Number
	20
	2

	
	MP3ValTrd
	Value of trades used for Market Price 3 calculation.
For REPO with CCP:
empty field.
	Yes
	Number
	20
	2

	
	AdmittedValue
	Value of trades used for admitted quote calculation.
For REPO with CCP:
empty field.
	Yes
	Number
	20
	2

	      /RECORDS
	
	
	Yes
	
	
	

	    /BOARD
	
	
	Yes
	
	
	

	  /SEM21
	
	
	Yes
	
	
	

	/MICEX_DOC
	
	
	Yes
	
	
	


Consolidated stock market data (SEM21A)
	Content:
	BoardID

	Total: market trades
	MRKT

	Total: negdeals
	ADRS

	Total: market trades and negdeals
	MRAD

	Total: market trades, negdeals, REPO trades including REPO with CCP
	TOTL


The followng fields in SEM21A report should be filled with values, depending on the BoardID:

	Field
	Name in 
SecHist
	trades

	negdeals

	trades + negdeals 
	trades +  negdeals + REPO + REPO with CCP

	Trading Date
	TradeDate
	+
	+
	+
	+

	Security ID
	SecurityID
	+
	+
	+
	+

	Trading Board ID
	BoardID
	MRKT
	ADRS
	MRAD
	TOTL

	The volume of trades per day in number of securities
	Volume
	+
	+
	+
	+

	The volume of trades per day in money.
For REPO with CCP:
REPO value.
	Val
	+
	+
	+
	+

	The number of trades per day
	NumTrades
	+
	+
	+
	+

	Lowest trade price.
For REPO with CCP:
Minimum REPO rate.
	LOWPRICE
	+
	+
	+
	

	Maximum trade price.
For REPO with CCP:
Maximum REPO rate.
	HIGHPRICE
	+
	+
	+
	

	Price of the first trade.
For REPO with CCP:
Repo rate of the first trade.
	OPENPRICE
	+
	+
	
	

	Volume of the first trade.
For REPO with CCP:
REPO value for the first trade.
	OPENVAL
	+
	+
	
	

	Last trade price (including the closing period).

For REPO with CCP:
REPO rate of the last trade.
	CLOSEPRICE
	+
	+
	
	

	Last trade value (including the closing period). 

For REPO with CCP:
REPO value for the last trade
	CLOSEVAL
	+
	+
	
	

	Market Price (2).

For REPO with CCP:
REPO market rate
	MarketPrice2
	+
	
	
	

	Volume of trades for Market Price (2) calculation 
	
	+
	
	
	

	Market Price (3)
	MarketPrice3
	+
	
	
	

	Volume of trades for Market Price (3) calculation
	
	+
	
	
	

	Admitted Quote.
For REPO with CCP:
REPO admitted rate.
	AdmittedQuote
	+
	
	
	

	Volume of trades for Admitted Quote calculation
	AdmittedValue
	+
	
	
	

	The weighted average price for market trades 
	WAPRICE
	+
	
	
	

	Daily Capitalization
	DailyCapitalization
	+
	
	
	


SEM21A report uses XSD-scheme and XSLT-style of SEM21 report.

Margin calls (SEM25)

	Tag / Node
	Attribute
	Description
	Required
	Type 
	Length
	Decimals

	MICEX_DOC
	 
	Document root element 
	Yes
	 
	 
	 

	  DOC_REQUISITES
	 
	Document metadata
	Yes
	 
	 
	 

	 
	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
	 

	  /DOC_REQUISITES
	 
	
	Yes
	 
	 
	 

	  SEM25
	 
	Element with data
	Yes
	 
	 
	 

	 
	ReportDate
	Report date
	Yes
	Date
	
	 

	 
	Weekday
	Report weekday
	Yes
	Character
	0-20
	 

	 
	MainFirmId
	Main Firm ID
	Yes
	Character
	0-12
	 

	 
	FirmName
	Firm name
	Yes
	Character
	0-120
	 

	 
	FirmINN
	Firm taxpayer number
	Yes
	Character
	0-12
	 

	    FIRM
	
	Element with firm data
	Yes
	
	
	

	 
	FirmID
	Firm ID
	Yes
	Character
	0-12
	 

	      CURRENCY
	
	Element with data per currency
	Yes
	
	
	

	 
	CurrencyId
	Settlement currency ID
	Yes
	Character
	0-4
	 

	 
	CurrencyName
	Settlement currency name
	Yes
	Character
	0-30
	 

	        SECURITY
	
	Element with data per security
	Yes
	
	
	

	 
	SecurityId
	Security ID
	Yes
	Character
	0-12
	 

	 
	SecName
	Security name
	Yes
	Character
	0-30
	 

	          RECORDS
	
	Element with data per trade
	Yes
	
	
	

	 
	RecNo
	Sequence number
	Yes
	Number
	11
	0

	 
	RepoTradeNo
	REPO trade number
	Yes
	Number
	20
	0

	 
	RepoTradeDate
	Date when REPO trade was concluded
	Yes
	Date
	
	 

	 
	SettleDate
	Margin call date
	Yes
	Date
	
	 

	 
	Direction
	Margin call direction: debt (D) / call (K)
	Yes
	Character
	1
	 

	
	Decimals
	Number of decimals in prices in discounts (attributes Discount, LowerDiscount, UpperDiscount, OutStandingDiscount, OutStandingPrice2)
	Yes
	Number
	1
	0

	
	Discount
	Current discount value
	Yes
	Number
	20
	6

	
	LowerDiscount
	Lower discount
	No
	Number
	20
	6

	
	UpperDiscount
	Upper discount
	No
	Number
	20
	6

	 
	Value 
	Amount of money to transfer (in rubles)
	No
	Number 
	20
	2

	
	Quantity
	Number of securities to transfer
	No
	Number
	20
	0

	
	OutStandingDiscount


	Estimated discount value after the margin call payment
	Yes
	Number
	20
	6

	
	OutStandingRepoValue
	Estimated REPO Value after the margin call payment
	Yes
	Number 
	20
	2

	
	OutStandingQuantity
	Estimated number of securities after the margin call payment
	Yes
	Number 
	20
	0

	 
	OutStandingPrice2
	Estimated price of the second REPO leg (buyback) after the margin call payment
	Yes
	Number
	20
	6

	 
	TrdAccId
	Trading/clearing account
	Yes
	Character
	0-12
	 

	
	ClientDetails
	Client details (taxpayer number or passport number)
	No
	Character
	0-41
	

	 
	CPFirmId 
	Counterparty firm ID
	Yes
	Character
	0-12
	 

	 
	CPFirmShortName 
	Counterparty short firm name
	Yes
	Character
	0-30
	 

	          /RECORDS
	
	
	Yes
	
	
	

	        /SECURITY
	
	
	Yes
	
	
	

	      /CURRENCY
	
	
	Yes
	
	
	

	    /FIRM
	
	
	Yes
	
	
	

	  /SEM25
	
	
	Yes
	
	
	

	/MICEX_DOC
	
	
	Yes
	
	
	


Notification on amendment of the REPO trade parameters because of the coupon payment and/or principal payment (amortization) for bonds (SEM26)

	Tag / Node
	Attribute
	Description
	Required
	Type 
	Length
	Decimals

	MICEX_DOC
	 
	Document root element 
	Yes
	 
	 
	 

	  DOC_REQUISITES
	 
	Document metadata
	Yes
	 
	 
	 

	 
	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
	 

	  /DOC_REQUISITES
	 
	
	Yes
	 
	 
	 

	  SEM26
	 
	Element with data
	Yes
	 
	 
	 

	 
	ReportDate
	Report date
	Yes
	Date
	
	 

	 
	Weekday
	Report weekday
	Yes
	Character
	0-20
	 

	 
	MainFirmId
	Main Firm ID
	Yes
	Character
	0-12
	 

	 
	FirmName
	Main Firm name
	Yes
	Character
	0-120
	 

	 
	FirmINN
	Main firm’s taxpayer number
	Yes
	Character
	0-12
	 

	    FIRM
	
	Element with firm data
	Yes
	
	
	

	 
	FirmID
	Firm ID
	Yes
	Character
	0-12
	 

	      CURRENCY
	
	Elements with data per settlement currency
	Yes
	
	
	

	 
	CurrencyId
	Settlement currency ID
	Yes
	Character
	0-4
	 

	 
	CurrencyName
	Settlement currency name
	Yes
	Character
	0-30
	 

	        SECURITY
	
	Element with data per security
	Yes
	
	
	

	 
	SecurityId
	Security ID
	Yes
	Character
	0-12
	 

	          RECORDS
	
	Element with data per trade
	Yes
	
	
	

	 
	RecNo
	Sequence number
	Yes
	Number
	11
	 0

	 
	RepoTradeNo
	REPO trade number
	Yes
	Number
	20
	 0

	 
	RepoTradeDate
	Date when REPO trade was concluded
	Yes
	Date
	
	 

	 
	RepoValueDate
	Date when REPO value changed
	Yes
	Date
	
	 

	
	PrincipalValue
	Value of the principal debt payment (amortization payment)
	Yes
	Number
	20
	 2

	 
	CouponValue
	Coupon value (in the currency of settlement)
	Yes
	Number
	20
	 2

	 
	RepoValue
	Current REPO value
	Yes
	Number
	20
	 2

	 
	ReturnValue
	Current REPO buyback value
	Yes
	Number
	20
	 2

	 
	OutStandingRepoValue
	Estimated REPO value, including the coupon payment
	Yes
	Number
	20
	 2

	 
	OutStandingReturnValue
	Estimate REPO buyback value, including the coupon payment
	Yes
	Number
	20
	 2

	 
	ClientDetails
	Client details (taxpayer number or passport number)
	No
	Character
	0-41
	 

	          /RECORDS
	
	
	Yes
	
	
	

	        /SECURITY
	
	
	Yes
	
	
	

	      /CURRENCY
	
	
	Yes
	
	
	

	    /FIRM
	
	
	Yes
	
	
	

	  /SEM26
	
	
	Yes
	
	
	

	/MICEX_DOC
	
	
	Yes
	
	
	


Daily report on Market Maker obligations fulfillment (SEM80)
	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
	Electronic digital signature holder name
	No
	Character
	
	

	  /DOC_REQUISITES
	
	
	
	
	
	

	  SEM80
	
	Element with report data
	
	
	
	

	
	TradeDate
	Trading date
	Yes
	Date
	
	

	
	MainFirmId
	Main Firm ID
	Yes
	Character
	0-12
	

	
	FirmName
	Main Firm name
	Yes
	Character
	0-120
	

	    SECURITY
	
	Element with data per security
	
	
	
	

	
	SecId
	Security ID
	Yes
	Character
	12
	

	      RECORDS
	
	Element with data
	
	
	
	

	
	ClientCode
	Client code
	Yes
	Character
	12
	

	
	FactKeepMinutes
	Obligations fulfillment on Maximum Spread maintain, minutes
	Yes
	Number
	20
	0

	
	FactPassiveTradesValue
	Passive trades value
	Yes
	Number
	20
	2

	
	AvgCash
	Variable part of compensation for current trading day, rubles.
	Yes
	Number
	20
	2

	
	Rank
	Place in the Ranking
	Yes
	Character
	
	

	
	AvgCashMonth
	Variable part of compensation, cumulatively since the beginning of current month, rubles.
	Yes
	Number
	20
	2

	      /RECORDS
	
	
	
	
	
	

	    /SECURITY
	
	
	
	
	
	

	  /SEM80
	
	
	
	
	
	

	/MICEX_DOC
	
	
	
	
	
	


Monthly report on Market Maker obligations fulfillment (SEM81)
	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
	Electronic digital signature holder name
	No
	Character
	
	

	  /DOC_REQUISITES
	
	
	
	
	
	

	  SEM81
	
	Element with report data
	
	
	
	

	
	ReportDate
	Date of the report
	Yes
	Date
	
	

	
	DateFrom
	Start of the period (date)
	Yes
	Date
	
	

	
	DateТо
	End of the period (date)
	Yes
	Date
	
	

	
	MainFirmId
	Main Firm ID
	Yes
	Character
	0-12
	

	
	FirmName
	Main Firm name
	Yes
	Character
	0-120
	

	    FIRM
	
	Element with data per firm
	
	
	
	

	
	FirmId
	Firm ID
	Yes
	Character
	0-12
	

	      SECURITY
	
	Element with data per security
	
	
	
	

	
	SecId
	Security ID
	Yes
	Character
	12
	

	
	SumFixCash
	Fixed part of compensation on month results, rubles.
	Yes
	Number
	20
	2

	        RECORDS
	
	Element with data
	
	
	
	

	
	ClientCode
	Client code
	Yes
	Character
	12
	

	
	SumVarCash
	Variable part of compensation on month results, rubles.
	Yes
	Number
	20
	2

	        /RECORDS
	
	
	
	
	
	

	      /SECURITY
	
	
	
	
	
	

	    /FIRM
	
	
	
	
	
	

	  /SEM81
	
	
	
	
	
	

	/MICEX_DOC
	
	
	
	
	
	


