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NcTopusi nameHeHuik

Jata

N3meHeHunAa

14.01.2014

[Jlo6aBneHbl HOBblE NONS:

« fulfil_min - npoueHT MUHUMaILHOTO UCMOSTHEHNSA 0653aTeNIbCTB 3a TOProBYH0 CECCUID
fulfil_partial - npoueHT YacTMYHOro ncnosiHeHNs 06s3aTesIbCTB 3a TOProByH0 CECCUI0
fulfil_total - npoLEeHT NONHOro NCNONHeHNs 0653aTeNbLCTB 3a TOProBYH CECCUIO
is_fulfil_min - npn3Hak MMHMManbHOro MCNOMHEHNS 06A3aTeNbCTB B TEKYLLMIA MOMEHT
is_fulfil_partial - npn3Hak 4acTUYHOTO NCMOMHEHNST 06A3aTENbCTB B TEKYLLMIA MOMEHT
is_fulfil_total - npuaHak NonHOro ncnonHeHWs 06a3aTenbLCTB B TEKYLLUA MOMEHT

B Tabnumubl fut_MM_info, opt_MM_info notoka FORTS_MM_REPL

31.05.2013

[Jo6asneHo HoBOe none:
* rate_id - geHTudpukatop Kypca

B Tabnuuy clr_rate notoka FORTS_CLR_REPL

18.04.2013

[o6aBneH aHOHUMHBI noTok orderbook:

- FORTS_ORDBOOK_REPL

[Jo6asneHo none:

» ext_reserve - [lonoNHUTENbHBIN pe3eps

B Tabnmuy money_clearing notoka FORTS_CLR_REPL

YpaneH notok FORTS_CLMONEY_REPL

12.04.2013

[lo6aeneHo HoBoe none:
» exch_pay - BupxeBoii c60p 3a 1 KOHTPaKT B py6nsix

B Tabnuuy fut_sess_contents notoka FORTS_FUTINFO_REPL

10.04.2013

[oo6asneHo HoBoe none:
» exch_pay - BupxeBoli c6op 3a 1 KOHTpaKT B py6/six

B Tabnuuy opt_sess_contents notoka FORTS_OPTINFO_REPL

26.03.2013

[Jo6aBneHo HOBOe nose:

* rate_id - igeHTudmKaTop Kypca

B Tabnuubl fut_vcb n opt_vcb notokoB FORTS_FUTINFO_REPL n FORTS_OPTINFO_REPL
[Jo6aBneH NOTOK penmkaumm:

* MOEX_RATES_REPL - Kypcbl Ba/1HOT OH-n1aiiH

[lobasneHa HoBas Tabnuua:

* rates - CrpaBOYHUK KypcoB BaslloT

B notok FORTS_FUTINFO_REPL

27.11.2012

13meHeHne onvcaHusa Tabnmupl user_deal.

01.11.2012

[lo6aBneHo onvcaHue aByx cobbITUiA ANa Tabnuubl Sys_events.

30.10.2012

O6HOBNEHWE [JOKYMEHTALMN:

* B pasgene "Metog FutChangeMoney - VisMeHeHMe nummMTa Ha MOKYNKy CMoToB no Bo"
[0nosIHeHO onmcaHve napametpa limit_spot_buy.

* B pasgenax "Metog FutMoveOrder - MNMepemelleHne aByx 3aaBok” n "Metog OptMoveOrder -
MepemelleHre ABYX 3asBOK" AOMO/IHEHO ONUCaHMe Norvkn paboTbl komaHasl MoveOrder.

22.10.2012

OG6HOB/EHVE AOKYMEHTALM:
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* BHeceHbl usMeHeHus B pasfensl: “MMonb3osarenn. Mpueaska nonb3osatesisa K yYacTHUKY
Topro", "CocTaB, ycTtaHOBKa M HacTpoiika MO wno3 FORTS Plaza-2", "PekoMeHgauun
no BKIOYEHWMIO paHTaimMoB PTC B npuioxeHue nonb3oBaTenss Npu pacnpocTpaHeHum
nonb3oBatenbekoro MO CTOPOHHUM KOMMNaHWsM", "BoCCTaHOBNEHME 1 NO3AHWUIA BXoA".

* YnaneH pasgen "NHTtepdpeiic TexHMyeckoro LeHTpa ".

10.02.12

OG6HOBNEHNSA [OKYMEHTALMUN:

* B pasgen "Ocob6eHHOCTN NCMosb30BaHNs Wio3a" gobasneH NyHKT "KomaHabl".

» [Nob6asneH pasgen "MprocTaHoBKa TOProB A/18 pacluMpeHns IMMUTa KonebaHuii LeH caenok”.
* VicnpaBneHa owwnbka B onucaHuy hopmynbl pacyeTa LieHbl hblodepca.

+ OGHOB/EHO OMUCAHWE MHCTA/INIATOPA LU/03a.

09.02.2012

[o6aBneHo HoBOe none:

¢ login_from - JlornH nonb3oBaresnsi, NOCTaBMBLLETNO 3asBKY

B Ta6MLbI:

« fut_rejected_orders - OTBeprHyTble B KIIMPUHT 3a5BKN

* opt_rejected_orders - OTBeprHyTble B K/IMPUHT 3a1BKN

MOTOKOB:

* FORTS_FUTINFO_REPL - ®bloyepchbl: cnpaBoyHas U CeECCUOHHas nHdopmaums

* FORTS_OPTINFO_REPL - OnumoHbl: cnpaBoYHas u cecCMoHHas nHchopmaums

24.01.2012

B Ta6nuuy orders noToKOB:

e FORTS_FUTORDERBOOK_REPL - ®btouepchbl: Cpe3s cTakaHa
* FORTS_OPTORDERBOOK_REPL - OnuuoHbl: Cpe3 cTakaHa
fobaBneHbl cnefytoLme nons:

* init_moment - Bpemsi NnosiB/ieHns 3aBKN

* init_amount - HayasbHOe KONN4ecTBO B 3aBKe

23.01.2012

[lobaBneHa Tabnvua cobbITWiA Sys_events B NOTOKM:
* FORTS_CLMONEY_REPL - [leHbrvt B KNUPUHrF

* FORTS_CLR_REPL - KnupuHrosas nHgopmaums

17.01.2012

B tabnuuy fut vcb notoka FORTS_FUTINFO_REPL po6asneHo none exch_pay_spot_repo,
coaepxallee 6upxesoii coop no Peno

12.01.2012

[o06aBneH NOToK pennmkauum:

* FORTS_ORDLOG_REPL - noTok, B KOTOpPOM MNepeaawTcs BCe AeicTBUS C 3asiBKamy B
aHOHVMHOM Buge

02.11.2011

[Jo6aBneHbl HOBblE NONSA:

 TMone comment - KommeHTapuii Tpeligepa

* Mone ext_id - BHeLwwHW1 HOMep

B Tabnmubl:

« fut_rejected_orders - OTBeprHyTble B KNVPWHT 3asBK/

» opt_rejected_orders - OTBEprHyTbl€ B K/IMPVHT 3a51BKN

25.11.2011

[o6asneH pa3gen "cnonb3oBaHne TECTOBLIX NPUMEPOB".

7.11.2011

PeBu3us pokymeHTa. [opaboTaHbl pasgensl "BeefeHne" n "OnucaHue TOProBoro Lunwo3a“.
[o6asneH pasaen "Kpatkuii 0630p cuctemsl FORTS".

20.10.2011

[o6aBneHsl cneaytoLme nossi:

« TMone theor_price_limit - TeopeTnyeckas LeHa ONUMOHA, PACcCUMTaHHAsA UCXOAs U3 KOTUPOBKM
(hbtouepca, orpaHUyeHHoN MMUTOM
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* lMone vm_real, cogepxallee TekyLlyto BM no onuyuoHam, paccuutaHHyo NCXOAA U3 PbIHOYHOM
KOTMPOBKM onunoHa theor_price. Mpu 3TM, 3HaYeHWe B CTapoM Mone VM paccuyuTbiBaeTcs
MCX0AS U3 OrpaHNYeHHOl KOTMPOBKK onuuoHa theor_price_limit.

[Job6asneHa Tabnuua cobbITUiA Sys_events B NOTOKW:

* FORTS_FUTTRADE_REPL -- ®blouepcbl: 3asBKV U CAESKA

* FORTS_OPTTRADE_REPL - OnuuoHbl: 3asBK/ 1 CAENKN

* FORTS_POS_REPL - ViHthopmaums 0 no3unuusx

* FORTS_PART_REPL - NHdopmauus o cpeacTBax v immmnTax

* FORTS_FUTINFO_REPL - ®bloyepchbl: cnpaBoyHast U CECCUOHHas nHdopmaums
* FORTS_OPTINFO_REPL - OnumoHbl: cnpaBoYHas u cecCMoHHas nHchopmaums

* FORTS_INFO_REPL - [lononHuTensHas cnpasBoyHas nHgopmauus

4.10.2011

[lo6aBneHbl NOTOKM pennkaumn:

* FORTS_CLR_REPL - noTok, TpaHCAVPYIOLMIA KIMPUHIOBYKD MHGOPMauuio, B TOM uyucne
nHpopmaumsa o céopax u BM Ha MOMEHT knupuHra, 3adMKCUpOBaHHbIE 3HAYEeHWs1 KypcoB
BaUTIOT, UCMOJIb3yEMbIe [I/1 PACHETOB, a TaKke pacyeTHbIe LieHbl KNMpuHra

* FORTS_MM_REPL - noTok, cogepxatiuii Hgpopmaumio 06 o6s3atenbcteax MM B pexume
OH-naiiH

I3mMeHeHbl HOMepa KOMaH/[, TOProBbIX onepauunii Ana nNoAaepXKM BO3MOXHOCTU MOHWUTOPWHIa
BPEMEH MOJIHOM 06paboTKX, BKIOYAS KaHaa A0 NoNb3oBartens.

14.09.2011

VicnpasneHsb! OLUMGBKM B 3HAYEHUSAX MO YMOI4aHMNIO0 HEKOTOPbLIX KOMaHA: Ecnn napameTp sBnserca
CTPOKOBbIM - €ro 3Ha4eHune no ymos4yaHuio 6epeTc;| B KaBbl4KM

15.04.2011

[Jo6aBneHbl cneayoLye nons:

* none status Tabnuupl diler notoka FORTS_FUTINFO_REPL - nHdopmauus no pasgenam P®
nbe®

* none status Tabnmupl investr notoka FORTS_FUTINFO_REPL - nHdopmauyms no KNIMeHTCKUM
pasgenam

* none vm_order_reserve notoka FORTS_PART_REPL - pe3eps BM o 3aaBkam
* none waprice notoka FORTS_POS_REPL - cpegHeB3BeLLeHHas LeHa
VI3MeHeHus1 B cMCTEME KOMaHpb!:

* BaxHo: namenuncsa copmart komaHg FutAddOrder, OptAddOrder un FutAddMultilegOrder - B
Kavkayto 13 komaHg fobasneH napameTp dont_check_money. iameHunmncs ngeHtudmkaropsi
KomaHg,. KomaHgbl cTaporo chopmara nogAepxusatoTcsa co CTapbiMu naeHTudukaTopamu.

» [Nob6asneHa komaHfaa FutExchangeBFMoney, npegHasHayeHHas [/15 BbINONHEHWS NepeBooB
mexay b® pasgenamu

28.03.2011

B Tabnuuy multileag_deal notoka FORTS_FUTTRADE_REPL po6asneHo none
buyback _amount, cogepxaliee cymMmy 06paTHOro Bbikyna aas caenok Peno

24.03.2011

[o6asneH notok RTS_INDEXLOG_REPL, TpaHCAupyoLLWii UICTOPUIO U3MEHEHUSt uHAEeKcoB PTC

01.02.2011

Ona komangbl FutChangeClientVecb nsmeneH tun napametpa code_vcb c c4 Ha c25. HoBblii
dhopmaT KomaHAbl UMeeT kog coobleHns 33. Kof OTBETHOrO COOGLLEeHWS A5 KOMaHAbl He
n3MeHuscs.

B foKyMeHTaumio Ao6aBfieH CnpaBoyHMK KOL0B BO3BpaTa KOMaHa,.

27.01.2011

VcnpaBneHa owwubka B AokymeHTauun - napametp check_limit komaHg OptAddOrder u
OptMoveOrder 6b171 onncaH HeKOpPeKTHO. MpaBusbHbIE 3HaYeHWs napameTpa: O - He BbINOMHATH
npoBepky, 1 - BbIMOHATL MPOBEPKY.

24.12.2010

VcnpasneH pag OWNBOK B MMEHOBaHUW nonei KOMaH[, a TakKke 3Ha4YeHusa no ymosiHaHuto
HEKOTOPbIX KOMaHA:

* 3HauyeHvie no ymonyaHuio napametpa ext_id nns komaHapl FutDelUserOrders ycTaHOBIEHO B
0.
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* 3HauyeHus No ymonuyaHuio napameTpos comment, hedge, broker_to, ext_id, trust, date_exp ans
KomaHgbl FutAddMultiLegOrder ycTaHoBneHbl B O Uy NycTyto CTPOKY B 3aBMCUMOCTM OT Tvna
coob6LLeHus.

* 3HayeHVe nO ymonuyaHuio napameTpos pricel un price2 gna komaHgbl OptMoveOrder
ycTaHosneHbl B 0.

» 3HayeHvie No ymonuyaHuio napametpa no_fut_discount gns komaHgsl FutChangeClientMoney
ycTaHosneHo B 0.

e 3HauyeHve no ymon4yaHuio napamerpa limit_spot ana komaHgbl FutChangeBrokerVch
yCTaHOBNEHO B -1.

« B omBetax komaHg FutChangeClientMoney, FutChangeBFMoney, FutChangeClientVch
n OptChangeExpiration none Message ucCnpaBieHO Ha message A8 OOCTMKEHUS
efnHoobpasnsa ¢ ocTaslbHbIMU KOMaHAaMU.

26.11.2010

Mi3ameHeH chopmaT arpervpoBaHHbIX CTakaHOB - ybpaHo none price2. Tenepb none price
NPUHUMAET Pas3NINYHBIA CMbIC/T B 3aBUCMMOCTW OT 3HaueHus npusHaka 0x1000 MHCTpymeHTa
(none signs Tabnuubl fut_sess_contents notoka FORTS_FUTINFO_REPL): B criyyae ycTaHOBKM
npu3Haka nose price COAEPXNUT CTaBKy, MHAYe - CBOM-LIeHY.

15.10.2010

HoBble npu3HakM WHCTpymMeHTa (none signs Ta6nuubl  fut_sess_contents notoka
FORTS_FUTINFO_REPL):

* 0x800 - npu3Hak nHcTpymeHta RTS Money

* 0x1000 - npr3HaK OCHOBHO LieHbl 4151 COCTaBHbIX MHCTPYMEHTOB (O - KOTUPYETCS B CBON-LiEHE,
1 - KOoTupyeTcs B CTaBke)

HoBoe 3HauYeHne NpusHaka cocTaBHbIX MHCTPYMeHTOB multileg_type (Tabnuubi fut_sess_contents
notoka FORTS_FUTINFO_REPL. ina ceonos RTS Money npuHUMaeT 3HadyeHune 2.

HoBoe none B cTakaHax arperpoBaHHbIX KOTMPOBOK - price2. Vcnonb3yeTtcsi A1s CBOMOB - B
[aHHoe nose 3anvcbiBaeTcs CBOM-LieHa.

14.09.2010

B notokm FORTS_FUTCOMMON_REPL u FORTS_OPTCOMMON_REPL pgob6asneHsbl
3HaYeHWs LEeH OTKPbITUS 1 3aKpbITUSA (Nons open_price u close_price).

B notok RTS_INDEX_REPL po6aBneHbl 3Ha4YeHMa KanuTasimsauum u o6béma Ansi MHOEKCOB
(nons cap n volume).

07.07.2010

B Tabnuuy c nHdopmauueii o ceccumn session notoka FORTS_FUTINFO_REPL po6asneHa
nHhopMaLmsa 06 HTepBasie NepeHoca no3uuuii (noss pos_transfer_begin n pos_transfer_end)

[Lo6aBneHbl Tabmupl:

 fut_sess_settl B notok FORTS_FUTINFO_REPL c pacuyeTHbIMM LeHamMu 3a npoLueainii
KIMPUHT

» opt_sess_settl B notok FORTS_OPTINFO_REPL cO 3HauyeHMsiMM BONATULHOCTU U
TGOpETI/IHeCKOVI LieHbl onunoHa Ha MOMEHT KnpUHra

15.06.2010

VMcnpasneHa owwubka B onucaHum KomaHapl FutAddMultiegOrder: Tun napametpa isin_id
n3MeHeH c25->i4

B Tabnuue delivery_report notoka FORTS_FUTINFO_REPL nons oblig_uni v fulfil_uni Tuna i4
3aMeHeHbl Ha nonsa oblig_qty v fulfil_qty Tuna i8.

31.05.2010

B tabnuupl fut_sess_contents u fut_instruments notoka FORTS_FUTINFO_REPL pgo6aeneHo
none step_price_curr.

B notokm FORTS_FUTCOMMON_REPL u FORTS_OPTCOMMON_REPL B Ta6nuuy
common fAo6aBneHbl NOMA AN COBOKYMHOrO cnpoca W npegnoxeHus: orders_sell_gty,
orders_sell_amount, orders_buy_qty, orders_buy_amount.

17.05.2010

[JlobaeneHa nHhopmaums 0 napameTpax MHCTPYMEHTOB:
» Tabnuubl base_contracts_params, futures_params, virtual_futures_params, options_params

[oo6aBneHa MHopMaLmsi 0 CTOMMOCTU Luara LeHbl MHCTPYMEHTa B BEYEPHUI KIMPUHT — none
step_price_clr Tabnuubl fut_sess_contents notoka FORTS_FUTINFO_REPL, a Takxe B npom.
KIVPWHT — none step_price_interclr Toli xe Tabnuupl.

19.04.2010

I3MeHEeHb!I TUMbl MHOTUX NONEl, B YHaCTHOCTY:
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* 06BbEM arpervpoBaHHbIX cTakaHoB d16.5 -> i8
* HanpasneHue 3asBok i4 -> il
* MPU3HaKN MHCTPYMEHTOB (signs) il -> i4

Tabnuua money_clearing nepeHeceHa u3 notoka FORTS_FUTINFO_REPL B notok
FORTS_CLMONEY_REPL.

MepenmMeHoBaHbI:

» Tabnuua repo_orders_log -> multileg_orders_log

» Tabnuua repo_deal -> multileg_deal

» komaHga FutAddRepo -> FutAddMultiLegOrder

[o6aBneHbl:

* Tabnmua multileg_dict — cnpaBoYHKK CBA30K

» nons price_dir, multileg_type, legs_qty Tabnuubi fut_sess_contents

* MNONsA C AEHTUUKATOPOM 1 LieHON caenku B Tabnuupl orders_log dblo4epCHYI0 1 ONUMOHHYO
» nons fee_sell, fee_buy Tabnuubl deal notoka FORTS_OPTTRADE_REPL

e notokm FORTS_FUTORDERBOOK_REPL u© FORTS_OPTORDERBOOK_REPL ¢
nHhopmaumeli 0 TekyLemM COCTOSIHUM CTakaHOB

* Tabnuua broker_params notoka FORTS_INFO_REPL

» Tabnuupl fut_instruments notoka FORTS_FUTINFO_REPL
* Tabnuupl usd_online notoka FORTS_FUTINFO_REPL
YpaneHs!:

* none state Tabnuubl opt_sess_contents

16.03.2010

M3meHeH onncaHue komaHapl FutAddRepo: < BMecTo napameTpa swap_price, Tenepb
“Cnosb3yeTcs napaMeTp repo_rate

24.02.2010

[o6asneHo:

 onucaHue Tabnuy repo_orders_log, repo_deals
* OnucaHue CTaTycoB 3asiBOK 1 caenok Peno

* OMucaHne HOBbIX CTaTyCOB 3asBOK U CAEMOK

* onucaHue komaHabl FutAddRepo

» none last_deal_id B Tabnuuy position notoka FORTS_POS_REPL

18.01.2010

» [lobaBneHo  onucaHue KOMaHz;: FutChangeBrokerVcb, FutChangeClientProhibit,
FutChangeMoney, OptChangeClientProhibit

» [o6asneHo none limits_set Tabnuupl part notoka FORTS_PART_REPL

McnpaeneH psig oWMGOK B ONMCaHUN KOMaHA,

15.01.2010

* I3MeHeHbI TUNbl NAEHTUMKATOPOB 3asBOK U CAENOK (i4 -> i8)
* lI3MeHeHbl TUMNbI CTATYCOB 3aBOK 1 caenok (i2 -> i4)

* VicnpaBneH psg oWUGOK B ONUCAHUM KOMaH[,

25.11.2009

VicnpasneH psag oLWNBOK B onucaHnm KOMaH[

03.11.2009

[ob6aBneHa nogaepxka 3agaHus Kogos 6pokepoB Npu OTNpaBKe COOBLLEHWI

30.10.2009

,D,OGaBJ'IeHbI KOMaHAbl ynpasfeHna NMMNTaMn KNMeHToB

10.08.2009

[o06aBneHbl CNPaBOYHWKA UHCTPYMEHTOB MO OMLMOHAM

15.07.2009

ﬂ,O6aBl’IeHO onncaHme cnpaBoYHbIX MOTOKOB pensinkaummn

17.06.2009

[06aB/eHo onvcaHne KOMaHz ynpasieHus 3asiBkammn 4/ist (ObHo4epcoB 1 OMNUYOHOB

27.03.2009

[lo6aBneHo onvcaHne NOTOKOB pensvkauum ‘common’
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Aata N3meHeHus

20.03.2009 MepBas Bepcus foKyMeHTa

BBepgeHue

Ha3HayeHue fOKyMeHTa

Lienbio fOKyMeHTa SIBNSIETCA OCBELLEHWE BCEro Kommnaekca nHdopmauuy, Heobxoaumoi noib3oBaTensam npu
NPOeKTMPOBaHUN 1 pa3paboTke NPOrpaMMHOro obecrneveHus aas foctyna Ha pbiHkM FORTS u RTS Standard ¢
ncnonb3oBaHvem Wwnto3a FORTS Plaza-2. B fokymMeHTe paccmaTrprBaloTcs criefytoLime Bonpochl:

« O6LwWwii 0630p cucTeMbl FORTS — TOProBble MHCTPYMEHTBI, yHaCTHVKM TOProB, TOProBble onepauyy, ynpasneHue
pvckaMu v IMMUTUPOBaHVE onepauwii, 0COGEHHOCTU TOPToB Ha pbiHkax RTS Standard u RTS Money u T.n.

« Cocrtas, ycTaHoBKa 1 HacTpoiika MO w3 FORTS Plaza-2. MNprBoguTcs onucaHue AelicTBril Nonb3oBaresns no
ycTaHOBKe W HacTpoiike MO, TpeboBaHWii K annapaTHoii 1 NPOrpaMMHOI MHppacTpyKTypam, a Takke AarTcs
06LLye pekoMeHAALMK MO NCMOb30BaHMIO MPOrpaMMHOro obecneyeHus.

« CocTas TpaHcMpyemoii nHdopmauuu. MpUBOANTCS oNUCaHWE NOTOKOB PENINKALMM U TPaHCAMPYEMbIX TabnuL,

* lepeyeHb yNpaBAsoLWmX KOMaHA,.
* CnpaBoyHble AaHHble.
Kpyr nonb3oBaTenei
[JaHHblli [OKYMEHT npefHasHauyeH ANs GU3HEC-aHANIMTUKOB, CUCTEMHbLIX apXWTEKTOPOB M NPOrpaMmucToB,

yyacTBYHOLMX B NPOEKTUPOBAHNM 1 pa3paboTke NporpamMMHOro obecrneyeHus 4is AocTyna Ha pbiHkM FORTS u
RTS Standard ¢ ncnonb3osaHmem wnw3a FORTS Plaza-2.

CokpalieHusn
B pamkax HacTosILLEro JOKyMeHTa UCNOsb3YHTCA Ceaytolye CoKpaLleHus:
TepMuH OnpepaeneHve
BA BazoBblIii aKTuB
B® Bpokepckas dovpma (TOProBbIii YneH)
BM BapuaunoHHasa mapxa
ro lapaHTuiiHOe obecneyeHne
KL, KnupuHrosblii LieHTp
MM MapkeT-Malikep
HKA, HakonneHHbIli KynoHHbIN [0X0f,
no MporpammHoe O6ecneyeHne
P PacueTtHas dompma (KIMPUHIOBbINA YNeH)
TC Toprosas cucrema
LB LleHHasn 6ymara

KpaTkuii 0630p cuctembl FORTS

Cy6beKTbl (y4YaCTHUKKN) TOpPros

Cy6bekTbl (Y4aCTHUKWN) TOProB 3T0:

* PacyeTHble cvpmbl (PP)

* Bpokepckue pupmbl (BP)

e KnueHtol PO n b®
PacyeTHble (IbI/IprI

PacueTHble hMpMbl — 3TO OpraHu3aunm, HENOCPEeACTBEHHO HecyLume OTBETCTBEHHOCTbL U MOKPbIBAtOLUME PUCKM
CBOMX K/IMEHTOB 1 Cy6OpOKEPOB.

PacueTHble Ct)VIprI NMEOT BO3MOXHOCTU:
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« CoBepLuaTtb ce/ikn 0T CBOEro MMEHU 1 3a CBOI CYET.

« Cosepliarb CAefiK OT CBOET0 MMEHM 1 3a CHET 06CNYXMBAEMbIX KIIMEHTOB.
* BecTu pacueTbl No coBepLUeHHbIM caenkam ¢ PTC Hanpamyto.

* O6CcnyxmBaTth KSIMEHTOB, B TOM Ync/e 1 6pokepckune hupmsl.

* KoHTponuposaTb paboTy K/IMEHTOB 1 BpoKepckmx O1pM B XO4E TOProB.
PacueTHble pMbl HECYT 06513aTeNbCTBA:

¢ UneHcTBo B CeKummn CPOYHOIO pPbIHKA.

* JIMLEH3Ns BUPXKEBOTO NOCPeHMKA, COBEPLLAILLErO TOBaPHbIE (PbHOUEPCHBIE M OMLMOHHBLIE CAEMKN B GUPXKEBOit
TOpros/e, BblfaHHas ®efepasibHON cyx60ii N0 (MHAHCOBbLIM PhiHKaM.

* B3Hoc B CTpaxoBoii hoHS,.
» lapaHTuitHoe obecneyeHne CO6CTBEHHbIX CAEMOK U CAEMOK CBOUX K/INEHTOB.
EPOKepCKI/Ie (bl/IprI
B oTnnuve oT pacuyeTHbIX dupM, Gpokepckne UpMbl HE PacCUMTLIBAIOTCA MO OonepauysamM HanpsmMylo ¢ Gupxen,
a paccuuTbiBaKTCA CO CBOEN pacuyeTHOW dMpMOii, AN GPOKepOoB HET TpebGoBaHWi MO HaMYMIO JIMLEH3UIA U No
BHECEHWI0 cpefcTB B CTpaxoBoit (hoHA.
Bpokepckne hrpmbl MMeT BO3MOXHOCTY:
» CoBepLiatb CAe/Kn 3a CBOI CYET.
« CoBepLiatb CAe/KM 3a CHET 06CNYXMBAEMbIX K/TMEHTOB.
* BbICTaBnATb 3asBkM B TOProBoii CUCTEME C K/IMEHTCKOrO TepMUHana.
* KoHTponmpoBsaTb paboTy CBOMX K/IMEHTOB B XO€ TOProB.

Bpokepckre hupMbl HecyT 06si3aTenbCTBa:

. rapaHTVIVIHOE obecneyeHne cob6CTBEHHbIX CLEeNoK U CAEeNToK CBOUX K/TMEHTOB.

KnueHTbl
Jto6oe topuanyeckoe 1 rnsndeckoe ML MOXET NPUHUMATL yYacTie B TOprax Ha pbiHKe (hblo4epcoB 1 OMLUMOHOB
FORTS B kauecTBe k/MeHTa. [1151 3T0ro Heo6XxoAMMO 3aKNHUNTbL OrOBOP HA TOProBOe 06CNYXMBaHME C BPOKEPCKO
(OUPMOI NN HEMOCPEACTBEHHO C pacyeTHON hpMoii. BakHbIM aTpubyToM KaveHTa ciayxuT VIHH nnm Homep
nacnopta. MockosbKy 3aKoHOAATENLCTBO Poccuiickoin defepauymn 3anpeLLaert cAenku, NpogaBLoM v nokynarenem

B KOTOPbIX SIBASIETCS O4HO NMLIO, WAEHTUMMKALUA OAHOTO ML, SIBASAIOWErocs KMEHTOM HECKO/IbKUX GPOKEPOB
[N ueneii HegonyLeHUs KPocc-cAenoK, NPOBOANTCS MMEHHO no VIHH nav Homepy nacnopTa.

KopupoBka B cucreme
Y4yacTHVKM TOProB B CUCTEME KOAMPYHOTCS C MOMOLLbI0 CEMUCUMBO/ILHON CTPOKM BUAA:XXYYZZZ, rpe
e XX — Kof, pacyeTHoO chrpmbl
e YY — kop, 6pokepckoli oupmbl
e Z7Z7Z — KOpf, KNneHTa

Kog, 6pokepckoii ovpmbl 00 NpeaHasHaueH A1 OTPAKEHUS COCTOSIHUS Camoii pacyeTHoOW MpMbl.
Mpumep 1.

Q100 — kof Ans NpefcTaB/eHNs pacyeTHon cvpmbl Q1

Q1DU - cy66pokep DU pacueTHoii hupmbl Q1

Kog KnveHta 000 npeAHasHayeH Ansi OTPaXKeHWsI COCTOSHWS GPOKepCKoii oMpMbl.

Mpumep 2.

Q1DU000 — kof Anst NpefCcTaB/IEHUSI COCTOSIHUSA IeHEXHbIX cpeacTB cy66pokepa DU pacueTHol onpmbl Q1
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PackpbiTue nHdopmayum 06 yyacTHUKax B cucteme

Cnucok pacyeTHbIX U 6pokepckux dmpm goctyneH B Tabnuue diler notoka FORTS_FUTINFO_REPL. Cnucok
KNIMEHTOB A0CTyNeH B Tabnuue investr notoka FORTS_FUTINFO_REPL. PackpbiTve nHopMaLum o KnMeHTax u
6pokepax orpaHnyYeHo npasamMu Nosb3oBaresis, 3anpallnsatoLLero MHMopMaLmio.

Kpome Toro, B pas/inuHbIx MOTOKax M Tabnuuax ecTb CCbIIKW HA CEMWCUMBOSbHbIE KOAbl YHACTHUKOB WU Ha
YETbIPEXCUMBO/IbHbIE KO bl GPOKEPOB.

Monb3oBaTenu. NMpuBA3Ka NosIb30BaTeNA K y4HaCTHUKY TOProB

Monb3oBaTenb WK NTIOTUH B CUCTEME MOXET ObITb NPMBSA3aH K Pa3HbIM YPOBHSIM Mepapxmmn yHaCTHUKOB:

« JlorvH pacyeTHoi hrpMbl. VIMEET BO3MOXHOCTb NPOCMATPUBATL MHCDOPMALIMIO 1 (MPU HAIMUMM TPAH3aKLIMOHHBIX
npas) coBepLUaTb TOProBble OnepaLun oT UMeHU Nto6oro Gpokepa UK KNMeHTa faHHOW pacyeTHoN thupMbl, a
Takke BbI3bIBaTb ONEpaLyU As1 YCTAHOBKM Pa3/MuHbIX IMMUTOB, KaK A/151 KIMEHTOB, Tak U A4/1si Cy66pOKEPOB.

e JloruH 6pokepckoii upMbl. VIMEET BO3MOXHOCTb NPOCMATpMBaTh MHCGOPMALMIO 1 COBEpLUaTb TOProBble
onepauum OT MMEHU BCEX KNMEHTOB GpoKepa BHYTPU PACUETHOW (MpMbl, @ Takke ycTaHaBIUBaTb /IUMUTLI
K/IMeHTam 3Toro Gpokepa.

e JlornH kneHTa. Vimeetr BO3MOXHOCTb COBepLUaTb TOProBble onepaumMn oT UMEHN KOHKPETHOTO K/IMEHTa BHYTpU
6poKepCcKoi hMpMbl M MPOCMaTpMBaTb MHAOPMALMIO MO STOMY K/INEHTY.

B cxeme KAXKAOIO coobLueHunsi-komaHabl (CM. pazgen OnncaHve komaHa) ectb none 'broker_code'. MNpunoxeHue,
MCNOMb3YyHoLLEe SIOTMH YPOBHSI PacyeTHOI (hupMbl, 06513aHO NpY OTNpaBKe /160ro COOBLLEHNS 3aMo/HATL 3TO
rosie YeTbIPEXCUMBO/IbHBIM KOAOM 6pokepa FORTS. MpuioxeHus, NCNosb3ytoLme NorvHbl YpoBHSI Gpokepa nnu
K/IMEHTA, 3ano/HAThL 3TO NOJie He 06siI3aHbl.

NHCTpYMEHTDI

MHCTpyMeHTbl B cucteme FORTS MMEKOT nepapxuyeckyro CTpyKTypy. Janee npMBefeHo onvcaHne NHCTPYMEHTOB,
HauyMHas C KOPHEBOTO YPOBHS Uepapxumu.

Ba3oBble aKTUBbI

Ba3oBbIii akTMB MpeAcTaBnsieT co60oi CYLHOCTb, K KOTOPOI NMpMBS3bIBAETCA KOHKPETHBI KOHTPaKT — aKupmio,
KOTOpYI0 Heobxoaumo 6yaeT nepeaatb WM MOSyYWTb A/ UHCTPYMEHTOB (DOHAOBOI Cekuuu, ToBap — AJisi
VHCTPYMEHTOB TOBAPHOI CEKLMN UMW MHAEKC/KYPC BaUTOTBI/MHAMKATOP f/151 pacyeTHbIX (hblodepcoB. Bas3oBblii akTnB
COAEePXUT aTpnByThl, O6LLME /151 BCEX MHCTPYMEHTOB, MPUBSI3aHHbIX K HEMY, & IMEHHO:

« HavmeHoBaHvVie TOProBoii CeKLMN.

* Pa3Hoo6pa3sHble CTaBku KOMWUCCUIA 1 NPU3HAKM MCMOMb30BaHNSA CKasTbNMPOBaHWA NPU pacyeTe koMuccuid. Ecnmn
NS aKTMBa YCTAHOB/MEH NPU3HaK CKasbNMpoBaHWs, TO KOMUCCUSi BGepeTcs ToNbKOo MO caefnkaM B OTKpbITve
nosuuuii.

« Tun nocTaBkn No KOHTpakTam (nogpo6Hee — cM. pasaern, MocTaBka akTMBOB U 3KCMMPaLMsi OMLMOHOB):
* MocTaBKa COGCTBEHHO aKTUBA;
* OCTaBKa aKTuBa MyTeM CO34aHUsA NO3ULMKN Ha CMOT-PbIHKE;

* pacyeTHbIil TUN — MO UTOraM OGPALLEHNSI NEPEUNCAIOTCSA TOMIbKO AEHEXHbIE CPEACTBA B pasMepe pasHuLpl
MeXay CTOMMOCTbLIO OTKPbITVSI MO3ULMM U PACUHETHOI LieHON akTMBa.

* Basnota Ana pacyera CTOMMOCTM LWara LeHbl. B HaCTOFILLWII?] MOMEHT MOXET NPUHNMaTb 3Ha4YeHUA:

* RUR — cTOMMOCTb Luara LieHbl yKa3biBaeTcsi B py6/isix W, Kak NpaBuo, He MEHSIETCS B TEUEHUE BCETO CpoKa
[ecTBUA KOHTpaKTa.

* USD — cToMMOCTb Lwara LieHbl ykasblBaeTcs B pybnsx, ¢ nepecyetom no kypcy LIb Ha MOMEHT OTKpbITMA
TOProBoii ceccuu. MNpw 3TOM CTOMMOCTb Luara LieHbl MEHSIETCS B Ha4as1e KaxAoi TOProBoii ceccum.

¢ USR — cToMMOCTb Luara LieHbl yKasbiBaeTcs B pybsix, C nepecyeTom no Kypcy Aosnapa, paccymtbiBaeMoro
no metoavke PTC: http://fs.rts.ruffiles/5307

CTOMMOCTb LWara LeHbl U3MeHAETCA ABa pasa B fieHb — NPu KNUPUHIe 1 NPy NPOMEXYTOUYHOM K/TMPUHTE.

« ®opma TOproB — C 3a/10roM uiu 6e3. Mpu Toproe/ie ¢ 3a/10roM YacTb Aeno3uTa nog No3vLUU MOXHO BHOCUTb
nyTem nepegaun KL B 3a/10r akumii U Apyrux LUeHHbIX 6ymar 13 yTBepXAeHHOro cnmcka.

Ba3zosblili aktme HE ABNAETCA TOPIOBbIM MHCTpyMEHTOM.

WNHdopmaums o 6a30BbIxX akTuBax cogepxutcs B Tabnuue fut_vcb notoka FORTS_FUTINFO_REPL.
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PblovepcChbl
®bHOUEpPCHbIE KOHTPaKTbl — OCHOBHOW TN TOProBbIX MHCTPYMEHTOB B cucTeme FORTS.

®bloyepcbl NpuBSA3aHbl K KOHKPETHOMY 6a30BOMY akTuBy. Kaxgblli blouepc MMEET YHWMKaslbHble aTpubyThbl
CPOYHOCTM (AaTbl MOCTaBKK), N10Ta, Wara LeHbl ¥ CTOUMOCTY Liara LieHbI.

Jartbl nocTasku (*)bIOLIepCOB B TOpFOBOVI CncTteMe HasHav4arTCA C TpeXMeCAYHbIM MHTEepBa/IOM — CepeanHbl MapTa,
NIOHA, CeHTFIﬁpFI, ,u,eKa6p;|. Ana kakaoro 6a30B0Oro akTiBa MOXET ObITh CO34aHO HECKOJ1bKO TOpryeMblxX d)bloqepcos
C pasHbiMK gatamMmn UCMOSIHEHUA.

®bloyepchbl C pasHbIMU AaTamy UCMOSIHEHUA Ha OAWMH U TOT e aKTUB MOTYT BXOAUTb B T.H. MEXMECSUHbIA Un
KaneHaapHblii cnpag. B aTom criydyae, nNpu pacyeTe PUCKOB YUWTLIBAETCS KOPPEssLMs LieH Ha Takue (hbloyepchbl
Mexy cob6oii 1 rapaHTuiiHoe o6ecneyeHne Noj No3uLio, COCTOSILLYI0 U3 HECKOMbKMX (PboYePCOB, BXOASLLMX B
CNp3 MOXET GbITb 3aTPe60BaHO MEHbLLE, YEM CyMMa 06eCneyeHunii Nog Kaxayto oTAebHY0 NO3NLMIO.

®blovepchbl 06bIYHO KOTMPYIOTCA B NYyHKTax LieHbl. OfHako A1 blo4epcoB Ha NPOLEHTHbIE CTaBkv 1 obaurauum
LieHa ykasblBaeTcs B BUAe CTaBKW B NPOLEHTax rofoBbIX. A1 dhbloyepcoB, TOPryembIX B MyHKTaxX LieHbl, LeHa B
py6nsx 3a KOHTPAKT BbIYMCISETCA Kak:

step_price

PriceRub = PricePoints * -
min_step

, Toe
¢ PricePoints — LieHa B nyHKTax;

* step_price — CTOMMOCTb MUHVMaJIbHOTO Lara LeHbl;
* min_step — MVHWMaJIbHbINA LWar LeHbl B MyHKTaX.

[N NPOLEHTHbIX (hbloYepCcoB:

. 1000 000
PriceRub =
PricePoints d
36500
, roe

« PricePoints — LeHa B MyHKTax;

* d — KONMMYEeCTBO [Heli 10 UCTeUYEHUS KOHTpaKTa.

[ns dhbrouepcos ¢ BasOTON cToMMocTy wWwara USR, 3ano/HAKTCS eLle TpU JONOMHUTENbHbIX NONS:
* CTOMMOCTb Luara LieHbl B UICXOAHOI BasttoTe (T.e. B gonnapax CLUA)

« CTOMMOCTb Luara LeHbl B py6six, 3atiyKCMpoBaHHas /151 IPOMEXYTOYHOTO KIMPUHra

* CTOMMOCTb Lara LieHbl B py6nsx, 3achykcrpoBaHHas anst KMpuHra

Kaokablii TOProBblii MIHCTPYMEHT NPW NOSIB/IEHWN B CUCTEME HEeOCTYNeH A/15 TOProB B BEUEPHIO TOProBYO CECCHUIO,
1 HauMHaeT 6bITb AOCTYMHLIM AJ151 TOPTrOB B BEUEPHIO TOPrOB/I0 TO/IbKO CO BTOPOIi TOProBoii ceccum (nogpobHee
0 TOProBbIX CECCUSIX CM. pasdesn PacnvcaHue TOpProB 1 KAMpuHra). O AOCTYNHOCTY MHCTPYMEHTa Ansi TOProB/v B
BEUEPHIOK0 /I OCHOBHYHO TOProBble CECCUM MOXHO Y3HaTb 13 MOJist signs (MpusHakm) Tabnuubl fut_sess_contents.

MHcpopmMaLms o chblouepcax cogepxuTcs B Tpex Tabnuuax ToproBoro nHTepgeiica:

¢ Motok FORTS_FUTINFO_REPL, Tta6nuua fut_sess_contents — ocHoBHas Tabnuua. CofepXuT Chnmcok
KOHTPaKTOB, HA3HAYEHHbIX B TOPrX B JaHHOI TOProBoOii ceccuu.

¢ Motok FORTS_FUTINFO_REPL, tabnuua fut_instruments — cogepXut ypesaHHyr MHopmaumio 060 Bcex
dhbloYepCHbIX KOHTpaKTax B TOProBOW CUCTEME, B TOM YMC/le HETOpPryembix. TpaHCAsAUWs 3Toi MHhopmaumm
HeobxoaumMa ansi paboTbl MOAYNS pacyeTa BONATWILHOCTU U BapUaLMOHHOW MapXu Ha CTOPOHE K/MEeHTA.

¢ MoTtok FORTS_INFO_REPL, Tabnuua futures_params — cogepXxuT nHcpopmMaumio o cblodepcax B chopmare,
Heob6X04MMOM AN1A 3arpy3ku ee B KIMEHTCKUIA Mogyb pacyeta puckos (ClientGO).

OnuuoHbI

B HacTosiWwmit MoMeHT cuctema FORTS nofaepXxnBaeT amepukaHcKMe OnuUMOoHbl Ha goblovepcbl. ONUMOHbI MOTYT
6bITb MapPXMPYEMOro TVNa, C yNiaToi BapuaLoHHON MapXXu Mexay y4acTHUKaM1 TOProB Ha OCHOBAHWWN pacyeTHOW
LieHbl, onpefensemMoii ABaxAbl B TOProByH CECCUI0, U NPEMUAIbHOTO TUNA, C ynaaToli npemumn NOAMUCUMKY OnLmoHa
B MOMEHT COBEPLLEHUS CAENKN.

10
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Mpy UCNONHEHWI/3KCNIMPALIMM ONLMOHA, NO3ULIMSA MO ONLMOHY NPEBPALLAETCS B NO3ULMIO MO hbloyepcy, K KOTOPOMY
NPVBA3aH faHHbIA ONLMOH.

OnuMOoHbI Takke Kak u (*)bIOLIepCbI UMEKT pasHble gaTbl UCMOMHEHUA. B oTanume or CprOLIepCOB, CyllecTByroT
"KOPOTKME" OMUMOHbI, C UCMOSIHEHNEM B CepeauHe Gnvxanwero KaneHgapHoro mecsaua. Nosvumm Ha KopoTkue
ONUMOHbI NPY NCNOJTHEHUK NepexoaAT B NO3NUnn Ha TpeXMECﬂHHbIVI q)bIOLIepC.

[ln51 oNUMOHOB B TOPrM Ha3HaYaeTCA HEKOTOPOE NOAMHOXECTBO CTPAKOB, KOTOPOE NEXMNT B OKPECTHOCTY TEKYLLEN
pacuyeTHOl LieHbl (hblouepca, K KOTOPOMY NpYBSi3aH OMLUMOH, MO3TOMY, CIMCOK OMUMOHOB, HA3HAYEHHbIX B TOpPru, B
0o6LLUeM criydyae Kaxapblli feHb MOXET ObITb PasHbIM.

MHcpopmMaLms 06 onuuoHax coaepxumTes B AByX Tabnuuax ToproBoro uHTepdelica:

* Motok FORTS_OPTINFO_REPL, Tabnuua opt_sess_contents — ocHoBHas Tabnuua. CoAepXuT Chnmncok
KOHTPaKTOB, HA3HAYEHHbIX B TOPr1 B AaHHOI TOProBOi ceccuw.

¢ Motok FORTS_INFO_REPL, Tabnuua options_params — cogepXxut nHcopmarmio o6 onumoHax B hopmare,
HEeo6X04MMOM A/19 3arpy3ku ee B KNIMEHTCKUIA Moaynb pacyeta puckos (ClientGO).

NHcTpymeHTbl RTS Standard n RTS Money

Cuctema FORTS nogaepxvBaeT TOPrM Ha CroOT U CPOYHOM PbiHKe, o6ecreunBas eauHblii ydeT nosuuuii u
MapXupoBaHue Nno Bceil COBOKYMHOCTM MHCTPYMEHTOB. MIHCTPYMEHTbI CMOT-pbiHKA B TEXHUYECKOM MN/aHe o4YeHb
MOXO0XM Ha (PbOYEPChI C KOPOTKUM CPOKOM XU3HU, HO MEIOT HEKOTOPbIE BaXKHbIE OT/INUUS.

Ha cnoT-pbiHKe MOXHO COBepLUaTb onepauun C ykasaHveMm (OMKCUPOBAHHOrO Habopa JaT WCMOSIHEHUS — OT
TEKYLLEero TOpProBoro AHsi ;0 HEKOTOPO MakCMMasIbHOW aTbl, YCTAHOB/IEHHON aAMUHUCTPATUBHO. TEXHWYECKN, ANS
NoadepPXKN pas/INYHbIX AaT WCTMOMHEeHUs, B CUCTEME 3aBOAWTCSH HAbop MHCTPYMEHTOB C yKasaHUeM Kaxpaol 13
BO3MOXHbIX AaT UCMONHEHNA. OAMH U3 3TUX MHCTPYMEHTOB Ha3HavaeTcA "rnasHbIM". B HacTosiwee Bpems, Ana RTS
Standard rnaBHbIM SIBNSETCA MHCTPYMEHT CO CPOKOM UcnoniHeHns T+4, ana RTS Money — UHCTPYMEHT CO CPOKOM
ncrnonHeHns T+1. Tonbko MO rNaBHOMY CMOT-UHCTPYMEHTY MAYT Topru B 6e3agpecHoM pexume. o ocTtanbHbIM
MHCTPYMEHTaM BO3MOXHbI TOJ/IbKO afpecHble caenkn u caenku PEMO. B cBA3M € TakM pexxrMoM TOpros, B OT/inyve
OT (hbHOYEpPCOoB, NpK pacyeTe CyMMapHOro o6bema TOproB Bce 06bEeMbI MO “He-r/1aBHbIM" CMOT-MHCTPYMEHTaM He
ny6nmKyTCS OTAENbHO, a CKNaAbiBaloTCs C 06beMami “"rMaBHOM0" MHCTPYMEHTA.

[N MHCTPYMEHTOB CMOT-pblHKA CYLLECTBYHOT C/eAyrolime AONo/HUTeNbHble (MO OTHOLEHMIO K oblovepcam)
cBoiicTBa:

* TpuW3HaK CNOT-UHCTPYMEHTA (F/1TABHOTO WU HEe-T/TABHOTO).

« CMeLleHVie JaTbl UCMOSIHEHUS OT TEKYLLEl TOProBOli Ceccum B paboumnx AHsIX.

» Ccbl/IKa Ha rMaBHbIii CNOT-MHCTPYMEHT /151 4aHHOTO 6a30BOM0 akTMBa.

MHhopMaLms 0 CNoT-UHCTPYMEHTAX, Kak 1 O hblodepcax, COAepXUTCs B Tpex Tabnmuax ToproBoro uHTepdeiica:

« MoTtok FORTS_FUTINFO_REPL, Tabnuua fut_sess_contents — ocHoBHas Tabnuua. CogepXuT ClMCOK CroT-
WHCTPYMEHTaX, Ha3Ha4Y€eHHbIX B TOPrU B AaHHOI TOProBOi Ceccuw.

* Motok FORTS_FUTINFO_REPL, Tabnuua fut_instruments — cogepxuT ype3aHHylo MHopmaumio 060 Bcex
CMOT-MHCTPYMEHTaxX B TOProBO/ cUCTEME, B TOM YWUCNE HETOPryembix. TpaHcnauus 3Toli uHdopmaumn
Heobxoauma Ansi paboTbl MOAYNS pacyeTa BONATUILHOCTY U BapuaLMOHHOW MapXu Ha CTOPOHE K/MeHTa.

¢ Motok FORTS_INFO_REPL, Tabnuua futures_params — cofepxuT nHcopmaLmio 06 MHCTpyMeHTax B popmare,
Heo6X04MMOM N5 3arpy3ku ee B KIMEHTCKUIA Mogyb pacyeta puckos (ClientGO).

CocTaBHble UHCTPYMEHTbI (CBSA3KM)

Toproeasi cuctema FORTS nopdepxuBaeT cOCTaBHble WHCTPYMEHTbl — WHCTPYMEHTbI, KOTOpble COCTOST 13
HeCKO/IbKMX B3aMMOCBSI3aHHbIX YacTeli (aToMapHbIX WMHCTPYMEHTOB), YTO MO3BO/ISET PeasiM30BblBaTb LUMPOKO
MCNoMb3yemMyto CTpaTervio TOProB/n Ha PbIHKE, KOr4a Npy BbINOSIHEHUW CAEMKM MO CBA3KE Y KAMEHTa NOABASATCS
no3unLmMn No AByMm nnv 6onee MHCTpyMeHTaMm. B HacToALLMIA MOMEHT B BUAE COCTaBHbIX MHCTPYMEHTOB peasin3oBaHbl
MHCTpyMeHTbl PENMO Ha RTS Standard, a Takxe BaslloTHble CBONMbl pbiHka RTS Money.

CnMCOK MMEIOLLMXCS B CUCTEME COCTaBHbIX MHCTPYMEHTOB MOXHO MOAy4YMTh M3 Tabnuubl fut_sess_contents notoka
FORTS_FUTINFO_REPL, npoBepsas none multileg_type. 3anucu, co 3HauyeHneMm 3TOro Noss He paBHbiM O,
OMUCbIBAKT COCTaBHbIE MHCTPYMEHTbI.

[na nonyyeHus cocTaBHbIX 4YacTeil WHCTpPYMeHTa cneayeT nonb3oBatbes Tabnuueli multileg_dict notoka
FORTS_FUTINFO_REPL, B KOTOPOI1 A/151 K&X0ro COCTaBHOIO MHCTPYMEHTA CYLLECTBYET ABe Uu 6onee 3anvcei,
OnuMcbIBaKLLE OTAEeNbHbIE YaCcTU Takoro MHcTpymeHTa (Puc. 1). 3anucu Ta6bnuubl multileg_dict ccbinatotcs
obpartHo B fut_sess_contents, T.K. COCTaBHble YaCTWN MHCTPYMEHTOB ABAAKTCA 0ObIYHBIMW MHCTPYMEHTaMU TOProBOWA
cucteMbl. JNs KaKAON COCTaBHOM YacTu Takke ykasblBaeTcs KO3(MULUMEHT, Ha KOTOPbIA YMHOXAETCa 06BLEM
NCXOLHOW 3asBKM 4151 MOSyYeHNs 06bEMA 3asBKM MO COCTABHOM YacTW. 3HaK 3TOro koadhdmuMeHTa ykasblBaeT
Ha HanpaBs/ieHMe 3asBKv MO COCTaBMALWEN — NOMOXMTENbHOE 3HAYeHMe O3HavaeT, YTo cocTasnsLwas byaert
Hanpas/ieHa B Ty e CTOPOHY, YTO 1 3asiBKa Mo COCTaBHOMY MHCTPYMEHTY, OTpuLiaTesibHOe — B NPOTUBOMO/IOXHYHO
CTOPOHY.
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PucyHok 1. CoctaBHble UHCTPYMEHTbI

isin_id short_isin isin multileg_type
500 GAZR23 GAZR-23.09.10 0 —
510 GAZR24 GAZR-24.09.10 0 -} ik
515 GAZR28 GAZR-28.09.10 0 |f—
— 1200 GAZPTOT3 GAZR-23.09.10R5 1
X 1201 GAZPTI1T3 | GAZR-23.09.10R4 1

isin_id | isin_id_leg | qty_ratio

1200 500 1 /
—’{ 1200 515 A
1201 510 1
—"{ 1201 515 A

CocTtaBHble UHCTPYMeHTbI PEMNO

CocTaBHble MHCTpyMeHTbl PEMNO Ha RTS Standard saBnsoTCA AOCTATOYHO MPOCTLIMK, OHU BK/IHOYAIOT B cebs aBe
cocTaBnALWYMX: 6AMKHWA CNOT-MHCTPYMEHT C Hejau1ekoi AaToi UCNOMHEHNS B OfHY CTOPOHY, U CMOT-UHCTPYMEHT
¢ 60nee ganbHeli AaToli NCNOMHEHWS B APYTYI0 CTOPOHY. VIHCTPYMEHTbI BXOAAT B CBA3KY B paBHON Jone fone.

Ha npvBeaeHHO Bbile cxeme (Puc. 1) nokasaHbl jBa coCTaBHbIX MHCTPyMeHTa PEMO Ha RTS Standard, umetowpe
isin_id 1200 n 1201. B Tabnuue multileg_dict gns Kaxgoro n3 aTux MHCTPYMEHTOB CyLLECTBYIOT MO [ABe 3anvcu,
Kakgas M3 KOTopbIX onucbiBaeT yactb PEIMO (npsamyko n obpartHyto). HanpasneHnue yactu PEMO 3agaétcs
3HaueHmeM nons qty_ratio: "1" — ana npamoin yactu, n "-1" — ans o6paTHOW.

BantoTHble SWAP-KOHTpPaKTbI

BantotHble SWAP-KOHTPakTbl C TEXHMYECKON TOUKM 3pEHMs MOXOXM Ha cBaskum PEMO, HO caenaHbl OHM Ha
MHCTPYMEHTbI pbiHka RTS Money — 6a30BbIM aKTVIBOM SIBMIAKOTCA HE akumu, a Bastota. OCHOBHOW 0COBEHHOCTbLIO
WHCTPYMEHTOB [AaHHOr0 Tuna SBMsSeTCA MOpsAOoK COPTMPOBKM LEH B CTakaHax. Boobuwe ans coctaBHbIX
VNHCTPYMEHTOB, B CWU/Ty 0OCOBEHHOCTEN BU3HEC-N0rKN, BO3MOXHbI Kak NPSIMOi, Tak 1 06paTHbIi NOPSA0K COPTUPOBKK
(3apaetcs kak aTpubyT MHCTPYMeHTa, npu3Hak price_dir). Tak BOT Ans SWAP-KOHTPAKTOB, XapaKTepeH Kak pas
0o6parHbIn NOPAAOK COPTUPOBKN LEH B CTakaHax, MOTOMY UTO Y HUX LIEHON CBA3KW AB/SETCS LeHa BTOPOI vyacTu
caenkv no SWAP-KOHTpakTy, HanpasneHHON B 06paTHyt0 CTOPOHY.

MAeHTMd)VIKaLI,VIﬂ MHCTPYMEHTOB
B cucteme FORTS MHCTPYMEHT UMEET YeTbipe naeHTugmkaTopa:
1. MNone isin_id — yHWKaNbHbIA YNCNOBOW MAEHTUMKATOP NHCTPYMEHTA B CUCTEME.
2. Mone isin — CYMBOSbHBIN MAEHTUUKATOP MHCTPYMEHTA.
3. Mone short_isin — KOpOTKMiA CUMBOSBHBIN KO, MHCTPYMEHTA A1 MHPOPMALMOHHbIX CUCTEM.

4. Tlone name — AJ/IMHHOE "4Ye/I0BEKOYMTAEMOE" HAaUMEHOBAHE NHCTPYMEHTA.

Mpumep 3. Pbrovepc Ha uHaekec PTC ¢ nucnonHeHuem B aekadpe 2010 ropa:
isin_id=

isin = RTS-12.10

short_isin = RIZ0

name = ®bloYepCHbI KOHTPaKT Ha nHaekc PTC c ncnonHeHvem 15 gekabps 2010 r.

3HaueHue isin_id — nepBWYHbIA YHUKaNbHbIA MAEHTUMKATOP UHCTPYMEHTa B cucTeme. Bo Bcex CTpyKTypax
[aHHbIX, COIEPXALLNX CCbIIKY HA MHCTPYMEHT, UCMO/b3YeTCs UMEHHO 3TO 3HaYEHMe.

Mone isin — OCHOBHOW CYMBOJbHbIV KOA KOHTpakTa. VMIMEHHO 3TOT KOA, yKasblBaeTcA B KOMaHAe Ha MOoCTaHOBKY
3aaBKW. MapaHTMpyeTCa YHUKa/IbHOCTb U HEM3MEHHOCTb BO BPEMEHW 3Ha4YeHnA isin.

Mone short_isin — anbTepHaTVBHbIA CUMBOMbHBIA KO, KOHTpakTa. Bbino BBeAeHO NS ynpoleHWs paboTbl
naHHbIMM FORTS MupoBbIM MHGpopMmareHTcTBam. B oTnnume ot isin, short_isin y 04HOrO MHCTpyMEHTa MOXeT
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MEHSATLCA C TeyeHreM BpeMeHun. Hanpumep, korga nHcTpyMmeHT RTS Standard nonagaet Ha gaty ucnonHexnus T
+4 1 CTaHOBWTCA "rNaBHbIM" CNOT-MHCTPYMEHTOM, ero short_isin ycTaHaBnnBaeTcs paBHbIM KOZly COOTBETCTBYIOLLEN
akumm Ha pbike RTS Classica. MNoxoxum 06pa3oMm n3MeHsilTea u atpubyTel RTS Money, a Takke aTpubyTbl B
MHCcTpymMeHTax PENMO.

ToproBble onepauuu

3afaBKu — 06I.I.lMe BO3MOXHOCTU

3asBKa — 3TO MPUKa3 y4acTHWKA TOProB B TOProBYK CUCTEMY HAa COBEpLUEHWE CAEMKW MOKYMKU WU NPoAaXM
VHCTPYMEHTA Mo onpefeneHHol LeHe. 3asiBka MOXET 6biTb afipecHoit U 6e3aapecHolii.

BesagpecHble 3as9BkM — 3TO 0ObIYHbIV BU 3a8BOK, KOTOPble BCTAIOT B OYepefb ¥ BUAHbI BCEM MO/b30BATENAM,
OHM 0653aTeNlbHO y4yacTBYIOT B ayKLMOHE W CBOAATCA CO BCTPEYHbIMM 3asiBkamu. Ecnn y 3asBkum ecTb
KOHTPMNpPeA/I0KEHNE C LEHON Nyylueid Wan paBHONM LEHe 3asBKU, TO Takve 3asBKM CBOAATCA B CAESKY C LiEHOW
paBHOW LieHe 3as1BKW B KOHTPNpeAIoXeHnn. YacTb 3a8Bku, KOTOpas He cBenach B CAEMNKY OCTAETCS B BUAE 3aABKU,
C MEHbLUMM KOJIMYECTBOM MHCTPYMEHTA.

3asBKkM ObIBAlOT KOTMPOBOYHbIE, BCTpeuHble u 3asBku Fill-or-Kill. KoTupoBouHas 3asBka ocTaeTcs B ouyepenu
He3aBMCMMO OT TOro, CBE/Aach /M OHa YaCTUYHO, UK He CBeflack COBCEM. BCTpeyHas 3asBka, ecniv oHa He cBenach
B CAEfKY, YAansieTca U3 cucTeMbl Nocsie NPOBeAEeHUs ayKuMoHa. MNpu YacTUYHOM CBeAEHNN BCTPEYHON 3asBKM,
HecBefileHHas ee yacTb Takke ygansetcs. 3assku Fill-or-Kill — 310 BCTpeuHble 3asBKW, KOTOpblE Npegnonaraiot
TO/IbKO NOJTHOE WCMOMHEHWE (CBEeLEHNE B CAESKY).

C TOUKM 3pEHVIsi BPEMEHM XU3HW 3asiBKV NOAPA3AENSI0TCA HA 06bIUHbIE U MHOTOAHEBHBIE. Y 06bIUHbIX 3asIBOK aTa
UCTEUEeHUs 3asiBKM He 3aaHa, Takve 3as1BKM (HeUCnosiHeHHbIE) "XMBYT" [0 KOHLA Tekylleli ToproBoii ceccun. Ans
MHOrOAHEBHbIX 3asIBOK yKa3blBaeTCsl faTa UcTedeHus (auanasoH Aat — [0 roaa). Takue 3asBKM aBTOMATUYECKU
NEepeBbICTABNAOTCS B C/IEAYIOLLYI0 TOPTOBYIO CECCUIO, NOJTyyast NPU 3TOM HOBbIA HOMEP U1 CCblIKY Ha HOMep camolii
nepBoii BbICTAB/IEHHO 3asBKuW. [pu NepeBbICTABNEHUN AENA0TCA NPOBEPKM HA HANIMUMe NHCTPYMEHTa, KIMeHTa,
[lOCTaTOUHOCTN CPEACTB. 3asBKM C UCTEKLE [ATON aBTOMATUMUYECKU CHUMAIOTCA Noc/e 3aBepLueHust BeuepHeii
ceccuu (ecnu oHa ecTb B 3TOT AeHb).

[ns HyX[, pa3paboTUMKOB B 3asiBKaxX NPeAyCMOTPEHbI ABa AOMNOMHUTENbHLIX aTpubyTa:
* Mose comment — cTpoka B 20 CUMBOJI0B;

e none ext_id — ueTbipex6aiiToBOEe 4MUCNO, Kyda npeanosiaraeTcs BCTaBAATb WAEHTUUKATOP 3asiBKUM B
NosIb30BaTeNbCKON cUCTEME.

3ameyaHue

YHUKa/IbHOCTb  3HAYeHW [JOMOSHUTENbHBLIX aTpubyTOB 3asiBKM TOproBoit cuctemoint FORTS He
aHa/m3mnpyeTcs.

WHdopmauus o 3asBkax cogepxutca B Tabnuuax orders_log notokoB FORTS_FUTTRADE_REPL wu
FORTS_OPTTRADE_REPL.

Tabnuua orders_log — 3TO UCTOpPUSI UBMEHEHNSI 3asIBOK, HA KaX[0E U3MEHEHWs1 Kaxaol 3asiBku foGaBnsieTcs
oThenbHas 3anuck. Mo ymonuaHuto B Tabnuue orders_log coaepxuTcsi MHhopmaLysi TobKO Mo "CBOUM" 3asiBKaM.
Moz, cBOMMY 3asiBKaMW 34€Ch NMOHMMAETCS:

e 1N NOrMHa K/IMeHTa — 3TO 3asiBKM TO/IbKO 3TOTO K/IMEHTA.
* [ins nornHa B® nnn P® — 370 BCce 3asBKM KNMEHTOB 3TOW B® nam Po.
[aHHble Mo cBOMM 3asiBKaM pacKpbIBaOTCS NMOMHOCTbIO, BK/IHOYAs C/y)XeOHbIE 1 NO/Ib30BaTeNIbCkue nosns.

Mpwv XenaHuy Nonb3oBaTeslb MOXET NOANMCcaTbCA Ha noslydeHune Bcel Tabnuupl orders_log. B 3aTom ciiyyae oH
6y,c|,eT nony4yatb BCHO UCTOPUIO M3MEHeHWUI No BCEM 3asiBKaM B CUCTEME. |-|pl/| 3TOM MO CBOUM 3asABKaM OH nosyvyaet
MHOPMaLIO MOTHOCTLIO, MO YYXUM — Ype3aHHyo 40 MUHUMYMA.

Bo3MOXHbI crieflyroLume onepaummn Hag 3asBkamu:
» [o6aBneHvie 3asBKM.
* YpaneHve oAnMHOYHON 3asBKu (MO Koay 3asBkun B cucteme FORTS).

» Mepegsuxka 3asBkn (onepauusi MoveOrder). Mepeapkka 3asiBKM peasin3oBaHa Kak napa onepauuii —
yAasieHne cTapoii 3asBku U go6aBneHne HOBOI 3asiBKM (C HOBbIM HOMepoM). COOTBETCTBEHHO MO/Ib30BATENO
B OTBETHOM COO6LLEeHMM Ha onepaumto MoveOrder Bcerga Bo3BpallaeTcsl HOMep HOBOI 3asBkM. Onepauuu
MoveOrder B Tabnuue orders_log Bceraa COOTBETCTBYET Kak MUHUMYM ABe 3an1cu — yaaneHve u go6asneHue.

OpHoil onepauveli MoveOrder MOXHO OJHOBPEMEHHO NepefBuHYTb ABe 3asaBku (MONE3HO AN MapkeT-
M3iikepoB), 451 3Toro B MmeToaax MoveOrder npesycMoTpeH Habop napametpos (order_id1, order_id2) ans asyx
3aaBOK. Mpn 3TOM camy MeToAbl ABNATCA YHUBEPCANIbHLIMU — eC/v ABUraeTcs ofHa 3asBka, 3anosHsaTCA
napameTpbl TONbKO 415 order_id1.
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* MaccoBoe yganeHvie cBoux 3asBOK No 3ajaHHbIM NoNb3oBaTesieM yc/ioBusAM. B kavectse ycnosmﬁ MoryT 6bITb
3ajaHbl:

* HanpasneHue onepauun — rnokynka, npogasxa.

» Tun 3as1BKM — agpecHasi, besagpecHas.

* Kog knuneHTa.

» Kop 6a30B0Oro aktuBea.

» ext_id — naeHTUdMKaTop 3asBKM B NOSIb30BATENBLCKON CUCTEME.

* Kop MHCTpymeHTa.

AppecHble 3a8BKU

caoenku

AfpecHas 3asiBKa — 3TO 3asBKa, afpecoBaHHas KOHKPETHOMY nosib3osaTesiio. 1o cpaBHEHUIO C 6e3a,qpec:Hb|MV|
3TN 3aABKM UMEKOT HEKOTOPLIE OrpaHNYeHna B BO3MOXHOCTU ynpaB/ieHNA 3adBKaMn U B Bbl60pe KOHTpareHTa:

e MNpu BbICTABNEHUW AAPECHOI 3asBKM B KAYECTBE KOHTPAreHTa MOXHO yKasaTb TO/IbKO GpoKepckyto dvpmy.
HeBO3MOXHbI aipecHble 3asiBKV U CAEMKM MEXAY ABYMS NMPOU3BO/bHLIMY TOPrOBbIMK CUETAMMU.

« [lnA onpefeneHus KOHTpareHTa B 3asiBKe ykasblBaeTcs Kog, KomnaHun-koHTpareHta B PTC (none broker_to). He
BCe bpokepckve hpMbl UMELOT TaKoi KOf, COOTBETCTBEHHO, 3TUM dPMaM Hefb3s BbICTaBUTb afPECHYI0 3as1BKY.

» [1151 afjpecHbIX 3asiBOK HEBO3MOXHA onepauus MoveOrder. MOXHO TOMIbKO BRYUHYHO YAA/TUTL U BbICTABUTbL HOBYHO
3asiBKy.

e ALpecHble 3asBK/W CBOAATCA B CAE/KY MPU YC/IOBUW TOYHOrO COBMAafEeHWss B HUX LEHbl 3asaBku. BO3MOXHO
4aCTnyHoe cBefeHne aipeCcHbIX 3asBOK.

Caenkv B TOProBoii CUCTEME 3aK/oYaloTcsA Moc/ie NOCTAHOBKW 3asiBOK B Crlydae, ecivi LieHa B 3asiBKe OAHOro
Hanpas/ieHUsi N0 UHCTPYMEHTY Y0B/IETBOPSIET LIEHE 3asiBKV [JpYroro Hanpas/ieHuUsi N0 TOMY Xe MHCTPYMEHTY. LieHoii
CAENKN CUMTAETCS LieHa 3asiBKW, BbICTAB/IEHHOW paHblue. Chenku GbiBalOT afpecHble U 6e3agpecHbie. MHorve
aTpubyThl CAENOK 3KBUBASIEHTHBI aTpubyTam 3asiBoK. CAEMKN He U3MEHSIIOTCS W He YAASIOTCS U3 CUCTEMBI.

WHdopmauuss o caenkax cogepxutca B Tabnuuax deal notokoB FORTS_FUTTRADE_REPL wu
FORTS_OPTTRADE_REPL. VHcopmaumss 060 Bcex chenkax B CUCTEMEe pasfaercs BCeEM MOMb30BaTesisM, C
YUYETOM Crledytolmx NpaBun (UILTPaLuK: Nonb3oBatesb NoyvyaeT NpuBaTHYH UHGOPMauWo TOMbKO MO CBOWA
yacTtu caenku (nokynartens unv npogasua). Ecnu nonb3osarenem asnsetca b® nnm PO un caenka coBeplieHa ee
KAIMeHTaMu, TO NoJsib30BaTe b NOyYaeT NPUBATHYH MH(OPMAaLMIO MO 06EUM YaCTsM CAEMKU.

[MOMVMO YNCTO TOProBbIX CAENOK B Ta6n|/|u,e deal cogepxxarca A0NO/IHUTENbHbIE 3anncKn, KOTopble B OPNANYECKOM
CMbICNe caenkammn He ABMAKTCA, HO OTpaXaloT HEKOTOPbIE onepaunn B CUCTeMe, MEHAKLLME NO3NLMK YYaCTHUKA.
K Takum onepawmam OTHOCATCA:

» [locTaBka akTMBOB NPy 3aBepLUeHUN 06paLleHNs UHCTPYMEHTA.

e 3Kcnupaums onuuoHoB.

* 3akpbITvie No3nLMK, eC KNEHT He BHeC Tpebyemoe obecneyeHve.

[aHHble cAenkn HasbIBAOTCA TeXHUYECKUMU. OTANUYNTL TOPTroBble CAE/KM OT TEXHUYECKUX MOXHO MO 3Ha4YeHuto

noneii status_sell u status_buy Ttabnuubl deal (nogpo6bHee — cm. pasgen Tunbl cAeNoK, opMUpyeMble npu
WCMOJTHEHNN N UCTEUYEHWUMN (PbOYEPCOB U OMLIMOHOB).

Oco6eHHOCTU TOProBnu Ha pbiHKkax RTS Standard u RTS Money

Cuctema FORTS nogaepxuBaeT TOPrM Ha CMOT M CPOYHOM PbIHKE, 0GecneunBast efyHblii yyeT nosvuuii u
MapXX1poBaHve Mo BCeli COBOKYMHOCTU UHCTPYMEHTOB. VIHCTPYMEHTbI CMOT-pbiHKA B TEXHUYECKOM MNJlaHe OYeHb
MOXOXW Ha (hbHOYEPChI C KOPOTKUM CPOKOM XM3HMU.

Ha cnoT-pbiHKe MOXHO cOBepLUaTb ofepauun C ykasaHveMm (OMKCMPOBAHHOTO Habopa JaT WCMOSIHEHUS — OT
TEeKyLLEero TOproBoro AHs 0 HEKOTOPOW MakCMMaslbHOW aTbl, YCTAHOB/IEHHOM aAMUHUCTPATUMBHO. TEXHWYECKM, Ans
NoAAePXKN Pas/INYHbIX AaT WCTOMHEeHWsl, B CUCTEME 3aBOAWTCS HAbOp MHCTPYMEHTOB C yKasaHUeM Kaxpgol 13
BO3MOXHbIX AaT UCMONHEHNA. OAMH U3 3TUX MHCTPYMEHTOB Ha3HavaeTcA "rnasHbIM”. B HacToswee Bpems, Ana RTS
Standard rnasHbIM SIBNSETCA MHCTPYMEHT CO CPOKOM UcnosiHeHns T+4, ana RTS Money — UHCTPYMEHT CO CPOKOM
ucrnonHeHns T+1. [NaBHble CNOT-MHTPYMEHTbl B Tabnuue fut_sess_contents (opt_sess_contents) nomevarotcs
crneunasbHbIM NPU3HAKOM.

Mo rnaBHOMY CMOT-UHCTPYMEHTY TOPrM MOryT MATU B 6e3agpecHOM pexume. Mo oCTasibHbIM MHCTPYMEHTam
BO3MOXHbI TOMILKO afpecHble caenkun u caenkn PEMO.
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Bpokep Ha pbliHKke RTS Standard MOXeT BbICTaBUTb CBOEMY K/IMEHTY (MM K/IMEHT cam cebe) orpaHnyeHuns Ha
nokynky akuuii RTS Standard, B Buge cymmMbl geHer. Vinun xe orpaHMyeHust Ha npogaxy akuuii RTS Standard, B
BUAE KONMYecTBa akuuii B noTax, KOTOpoe MOXHO NpPoAaTh 3a OfHY TOProBytd ceccuio. Mpu AOCTUXKEHUM 3TOTO
orpaHuyeHunsi Nosb30BaTesNto BbIAAeTCs OLWMOKa, 1 3asiBKa He BbICTaB/SETCS.

AHaNornyHble orpaHNyYeHunst ecTb 1 Ha poiHke RTS Money.

OCOOGEHHOCTN TOProB/IN CBA3KaMun

Toprosas cuctema FORTS nogfepxusaet COCTaBHble MHCTPYMEHTbI (CBSA3KM) — UHCTPYMEHTbI, KOTOPbIE COCTOAT
13 HECKO/bKMX B3aMMOCBSI3aHHbIX YacTell (aTOMapHbIX UHCTPYMEHTOB), YTO NO3BO/MSET Peasn30BbIBaTb LUMPOKO
MCMONb3yemyto CcTpaTernio TOProsv Ha pbiHKe, Korga npu BbINMOMHEHUN CAENKM MO CBA3KE Y K/IMEHTa NoABNSATCA
no3unLmMn No AByM Unv 6o1ee UHCTpyMeHTaM. B HacToALMIA MOMEHT B BUAE COCTaBHbIX MHCTPYMEHTOB peasin3oBaHbl
nHcTpymeHTbl PEMO Ha RTS Standard, a Takxe BatoTHble CBOMbI pbiHka RTS Money.

OCHOBHblE 0COGEHHOCTW TOProB/IN CBA3KAMU:
* [lopsigoK COPTUPOBKYM LiEH B CTakaHax MOXET ObITb pas/IMyHbIM (MPSMO U 06paTHBbIiA).

e [py BbLICTABIEHUN 3as8BKW MO CBA3KE Y K/AMEHTa BO3HUKaloT obs3atenscTBa Mo ABYyM  Unun 6onee
aroMapHbIM MHCTPYyMEHTaM, cnieaoBartesibHO, pacyeT obecnevueHus nog Takykt nosnuuio 6yp,eT nponseBoanTbCA
COOTBETCTBYHOLNM 06pa30M.

e 119 CBA30K HEBO3MOXHbI onepauuv nepeasuxki 1 MacCcoBOro yaasieHUs 3asBOK.

NMocTtaBKa aKkTUBOB U 3Kcnupauusi onuynoHoOB

MocTaBka Ha pbliHKax RTS Standard u RTS Money

MocTaBka — 370 Npouesypa 06MeHa akTUBaMu Mexy NnokynaresieM 1 NpoAasLIOM N0 UHCTPYMEHTaM TEKYLLEro AHS
(T+0). B npouecce NOCTaBKM akLUM UK HAIMYHAS BaslloTa CO CHETOB NPOAAaBLA NepeBOAATCs Ha cueTa nokynaresns,
a IEHEXHble CPeACTBa B 06paTHOM HanpaBneHN — CO CHETOB MOKyNaTens Ha cyeTa npogasLia.

MocTtaska Ha pbiHkax RTS Standard n RTS Money npoucxogut B nepuog, ¢ 17.00 go 18.45 MOCKOBCKOrO BPEMEHMW.
[lononHuTenbHO B WabnoHe TOProBoi ceccuy NpesycMoTPeHbl ABa MOMeHTa BpeMeHu (Toukn X) — 16.00 n 16.30
(Mck), onpeaensowmx BOSMOXHOCTb NPOBEAEHNS CAENOK NO MHCTpymeHTam T+0. [lo 16.00 TekyLiero Toprosoro
[OHSA paspelleHbl Nobble agpecHble CAeNkM No MHcTpymeHTam T+0. B nepuog ¢ 16.00 go 16.30 Takve caenku
paspeLLeHbl TONbKO Mexay KNneHTaMmm of4Horo 6pokepa. 3T0T NepUoA Has3blBaeTCs BPEMEHEM Ha NEePEHOC NO3ULMIA
6pokepamu 1 NpefHa3HayveH 415 Toro, 4Tobbl Gpokep MOr rapaHTUPOBAHHO 3aKPbITb BCE NO3ULMM CBOMX KINEHTOB,
N0 KOTOPbIM NOCTaBKa HEBO3MOXHA M3NYECKn (Hanpumep, y KIMeHTa He 3aperncTpupoBaHbl pacyeTHbIE CYETA).
MepeHoC No3uumMii ocyLecTBAsSeTCst OhCeTHbIMK caenkamu, KoTopble B Tabnuue deal nomeyvarotcs cneymasnibHbIM
npu3HakoMm B nonsx status_sell n status_buy (nogpobHee — cm. pasgen Tunbl caenok, opMmupyembie npu
MCMOSTHEHNN U CTEYEHWUM (hbOYEPCOB 1 ONUMOHOB). B 16.30 ntoroeble nosuumn hukcupyrotces n B 17.00 HauvHatoT
paccunTbiBaTbCA.

MocTaBka c TexHnyeckol Toukn  Mpy ucnonHeHun no3vuum B cucteme FORTS dhopmupyeTcs TexHuueckas

3peHuns chenka C LEHOW, paBHON pacyeTHOW LeHe WHCTpyMeHTa, u obparHas
MO HanpaBfEHNIO K HamnpaB/eHWI0 OTKPbITOA no3uumu. KoHTpareHTom no
caenke Bcerga asnsetrca KU, PTC. B pesynbrate nosvums yxoguT B HOJb,
obecneyeHune, 3ape3epBUpOBaHHOE MOA 3Ty NO3WLMIO, BbICBOOGOXAAETCS, No
chenke cnucbiBaeTcs cO6op B COOTBETCTBMM C Tapudamm 6upxn. Takas
TEXHUYecKan caenka B Tabnuue deal nomeyaetcs cneupanbHbIM NPU3HAKOM B
nonsx status_sell n status_buy.

Onepauuu npu HenocTaeke B cnyyae HEUCMOMHEHWs1 YYaCTHUKOM 06si3aTenbCTB MO NocTaBke (HexBaTka
aKTVBOB) NMoCTaBKa OCYLUECTB/sieTCs 3a cyeT aktmBoB KL, PTC wnu goHopa,
a HEWUCTO/NHEHHbIE MO3ULMKM YYaCTHWKA MEPEHOCSTCA CcAefkamu peno no
CrepyoLemy anropuTMmy:

* YYacCTHMK NoMevaeTcs Kak "HenCnosIHUBLLWIA".

* HeuncnonHeHHas No3vUMS 3aKkpbIBaeTCA MPOTUBOMOMIOKHOW caenkoii T+0,
3aK/1I04EHHO MeXay AaHHbIM yyacTHUKOM 1 KL PTC nnv goHopomM (1-1 yacTtb
coenkm PENO).

* OfHOBpPEMEHHO dopmupyeTca chenka € ucnosHeHvem T+1, obpaTHas
NepBOWA, MeXay TEMU Xe KOHTpareHTamu (2-s1 yacTb caenku PEMO).

e 1-9 1 2-9 CAENKN HYMEPYIOTCS Kak YacTu OgHOI 1 Tol xe caenku PENO, n
nomevatoTcs B Tabnuue deal cneunanbHbIM NPpU3HakoM B nonsx status_sell n
status_buy.

MocTtaBka no dpbrouepcam

B paspese noctasku tboyepchbl 6bIBAKOT TPEX TUMOB:
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» PacueTHble (obtodepchbl (oblouepcbl Ha WMHAMKATOPbLI)) — MO UTOram O06palleHUst NepeuncIsioTcs TOMbKO
[EeHeXHble CpefcTBa B pasmepe pasHulbl Mexay CTOMMOCTbIO OTKPLITWSI MO3WLUM M TeKyLieil pacyeTHoi
LeHoli akTvBa. MocTaBka OYOPMIISIETCA TEXHUYECKOW CAE/KOW 3aKpbiTsi No3uuuu, kKoTopasi B Tabnuue deal
nomeyaeTcs cneLasnbHbIM NPU3HAKOM B nonsx status_sell v status_buy (nogpo6Hee — cm. pasgen Tunbl CAenok,
thopmurpyemMble Npy UCNOSIHEHUM U UCTEYEHNUU (DBIOYEPCOB 1 ONLYOHOB).

« ToBapHble (hbtouepchl (pbloUepchl Ha peasibHble akTVBbI) — MO UTOraM 06paLLeHNs NEPEYNCIAIOTCS COBCTBEHHO
aKTVBbI N AEHEXHble cpeacTBa. MNocTaBka 0POPM/ISETCS TEXHUYECKOW CAENKON 3aKpbITWSi NO3WLMK, KOTopasi B
Tabnuue deal nomeyaeTcs cneumabHbIM NPU3HAKOM B nonsx status_sell u status_buy.

e ®bloyepchbl Ha akLMM — Npy NocTaBke No3uLUKs No blouepcy NpeBpaLlaeTcsi B No3nLMI0 N0 UHCTPYMeHTY RTS
Standard co ctaHgapTHoi aatoli ucnosnHenus (T+4). NMocTaBka 0YOPMISETCA TEXHUUYECKON CAENKOIN 3aKpbITUS

No3ULMN Ha CPOYHOM PbIHKE W CAENKOM OTKPLITWS MO3ULMKU HA CMOTe, KoTopble B Tabnuue deal nomevatotcs
crneumanbHbIM NPU3HAKOM B Nosisix status_sell u status_buy.

dkcnupauma onuuoHoB
B HacTosilwmii MomeHT cuctema FORTS nogaepXxuBaeT amepukaHckme onuuoHbl Ha dobtodepcsl. [Mpu akcnupaumm
ONuMOoHa, No3MLMS NO ONUMOHY NPeBpaLLaeTcs B NO3ULMI0 NO (OblOYEPCy C LIEHO, paBHO CTpaiiKy 3KCNMprpyemMoro
onuMoHa. JKcrnmpauus OMnLMOHOB OCYLLIECTBSAETCS B KIIMPVHIOBYIO CECCUI0. TEXHUYECKN aKCmmpaums odhopmMsieTcs
CAENKOM 3aKpbITVA MO3MLUN MO ONUMOHY M CAENKON OTKPbITUS NO3uLMM No doblodepcy, KoTopble B Tabnuue deal

nomMeyaroTcs crneunanbHbIM Npr3HakoMm B nossx status_sell n status_buy (nogpo6Hee — cm. pasgen Tunbl CAENOK,
opmMmpyeMble NPV UCMIOSTHEHUN Y UCTEYEHNM (PbIOYEPCOB U OMUMOHOB).

3Kcnvpaumsa onuMoHOB BO3MOXHA B ABYX PEXUMAaX:

« [locpouHasi, BbiNoNHAEMas Mo 3asBKe yyacTHuKa. [okynaTesib MOXET B /1060 MOMEHT NpeabsaBUTb NPOAABLY
Tpe6oBaHne 06 UCMOSIHEHMM OMNUMOHA, NoCnaB C cucTemy 3asBky 06 akcnupauuun (nogpobHee — cM. pasgen
MeTog OptChangeExpiration — 3asBku Ha 3KCNUpauuio OMUMOHOB). 3asBKM Ha 3KCNMpaumio cobupatoTcs B
TeyeHve BCeil TOProBO CeCcum, HO UCMOJHAOTCA [Ba pasa B AeHb — B NPOMEXYTOUHbBIV KIMPUHT U B BEYEPHWIA
KINPWYHT.

¢ ABTOMaTMYeckas, B [eHb 3aBepLleHus obpalieHus onuuoHa. Beuepom nocnegHero AHA obpalleHus,
MapXupyemble OMNUMOHbI, HAXoAALWMecs B AeHbrax 6onee yem Ha 1 hbOYEPCHbIA NMMUT (PacCUMTaHHbIA B

TeKyLLEM K/IUPUHTE), 3KCMIPUPYHOTCS aBTOMaTMYeckn. 3TO NpaBu/io NpeBasIMpyeT Haz NpaBuiamy aKkcnmpauuu,
BBEEHHbIMW YYacTHUKaMU.

Tunbl caenok, hopMupyemMble NpyU UCNOSTHEHUU U UCTEUEHUU (PIOYEPCOB U
OMNLUMOHOB

BuToBasi Macka npusHakoB Tabnuubl deal notokoB FORTS_FUTTRADE_REPL un FORTS_OPTTRADE_REPL
(nons status_buy u status_sell):

e Ox4: 1 — BHecucTEMHas caernka (HepblHOYHas LeHa); 0 — npocTtas caenka (LeHa, 61m3kas K pbIHOYHON).
* 0x20: 1 — caenka NcnosiHeHNs onumoHa; 0 — He caenka UCNOMHEHNS OMLMOHA.

* 0x80: 1 — MHAMKATOP MCTEUEHUS| BPEMEHU AelicTBUS MHCTpyMeHTa (418 (DbIYepcoB — WCMOMHEeHWe, ANs
ONUMOHOB — McTedeHwe). MoaaepkmBaeTcs A5 COXPaHeHNsi COBMECTUMOCTM.

¢ 0x8000: 1 — caenka T+0 no nepeHocy no3uumu; 0 — He caenka T+0 No nepeHocy No3nuun.

¢ 0x20000: 1 — cgenka Peno; 0 — He caernka Peno.

¢ 0x40000: 1 —Ha6op caenok; 0 — He Habop caesnok.

* 0x800000: 1 — caenka ucteveHns onuuoHa; 0 — He caesnka UCTeyeHus onumoHa.

« 0x1000000: 1 — caenka noctaeky Yepe3 RTS Standard; 0 — He caenka noctasku Yepe3 RTS Standard.
« 0x2000000: 1 — cgenka, chopmmnpoBaHHas BHe TOProB.

« 0x4000000: 1 — agpecHas caenka; 0 — besagpecHas caenka.

* 0x8000000: 1 — cBsa3Ka; 0 — He cBA3Ka.

* 0x10000000: 1 — caenka npu HenocTaske; 0 — He ABNSIETCS CAEMNKON NpU HEMOCTaBKe.

« 0x40000000: 1 — cpenka ucrnonHeHus chbtouepca unuM mMHcTpymeHTa RTS Standard (kpome wucnosiHeHws
hbtouepca yepes RTS Standard); O — He caenka NCNOSTHEHNS.

[ns ypo6ctBa paboTbl 63k-0hrcoB UHGopMauus B Plaza-2 wnio3ax 1 oTyeTax CUHXPOHM3MpoBaHa. [na aToro B
otuetax fO4_XXYY.dbf, f04cIXXYYZZZ.dbf, 004_XXYY.dbf, 004cIXXYYZZZ.dbf ucnonb3yetcs none signs. 31o none
NOCTPOEHO Ha OCHOBe 6UTOBOI Macku B Plaza-2.
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Tunbl caenok, popmmpyemMble Npu UCNOSIHEHUN N UCTEYEHUU (hbIOYEPCOB 1 OMNLMOHOB, NEPEUNCIEHBI B CieaytoLLei

Tabnuue:

Tun onepauun

Cpenka 3aKpbiTus

Cpenka OTKpPbITUA

[Qarta u Bpems, Korga

ABNAETCA caen KOMA.

B wn3ax u oTyeTax

» HOpugnueckn sBnsetcs
cLienko.

nosvumm nosuuum cAenkKy nosBATCs
B OTUeTe U Wo3e
MocTaBka akuwuii, | B LIK03ax 6yget|Het B wmo3e ¢ Havyana
TOpryembIxX Ha pbiHke RTS| HeHyneBo id, a B YTPEHHeln ceccun B [AeHb
Standard oTyeTax id oypet nocTaBku
paBHbIM O.
B oTyeTe nocne
LleHa caenku crnefylowero  Be4YepHero
oKpyrnsieTcs c KNMpvHra
TOYHOCTbIO A0 5 3HaKoB
nocne 3ansTon.
TexHunyeckas caenka
HOPUANYECKM He
ABNAETCA CAENKOM.
B wmo3ax u ortyerax
B 6uToBoIi mMacke:
npu3Haku Ox4
(BHECKCTEMHASA cherka),
0x80 (ncteueHmne
BpEeMeHMN nevictensa
NHCTPYMEHTA),
0x40000000 (coenka
MCMNOMHeHUs chblovepca).
McnonHeHne  chblouepcale B Lu03ax bypet|s B L03ax 6yget|Mocne BeyepHero
yepes RTS Standard HeHynesoli id, a B| HeHynesoii id, a B|knMpuHra B OeHb
oTyeTax id bypeTr| oTuyeTax id 6yAeT | IcnonHeHus dblovepca
paBHbiM 0. paBHbIM 0.
LieHa coenku [+ LleHa caenkun
oKpyrnsieTcs c| okpyrnsercs c
TOYHOCTbIO [O| TO4YHOCTbIO A0 5 3HakoB
MWHUMasbHOTo wara| nocne 3anAToii. O6bem
LieHbI. coenkn Ha CraHgapTe
B uncre Oymar paBeH
TexHunyeckasn caenka Oﬁ'beMy CbbeLlepCHOVI
ropnan4eckm He|  nposuummn B uncne bymar.

ABNAETCA caen KOMA.

B wnwo3ax U ortyetax
B 6uToBOI Macke:

B  6GuTOBOIA macke:

npusHaku Ox4|s B wmo3ax u oryerax

(BHeCcuUcTEMHan cpenka),| B 6uTOBOI macke:

0x80 (ucTeyeHne | npu3HaKM 0x4

BpPEMEHMN feiicTBuA|  (BHecUCTeMHas caenka),

NHCTPYMEHTA), 0x80 (ncteueHune

0x1000000 (coenka| BpemeHun faeiictaus

noctaekn uepes RTS| WHCTpymMeEHTa),

Standard). 0x1000000 (coenka

nocraeknm 4epes RTS
Standard).

VMcnonHeHne  chblovepcale B L03ax 6ypet|Het YTPOM B [i€Hb UCMOSTHEHNS
TpaguLIMOHHBLIM CNOCO60M HeHyneBoih id, a B

oTyeTax id 6ypet

pasHbIM O.

Liena caenkn

oKpyrnsertcs c

TOYHOCTbIO o

MWHUMaNbHOro wara

LieHbl.

TexHuueckas chenka

ropuanYecKm He
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Tun onepauyuun

Cpaenka 3akpbIiTus

Cpaenka oTkpbITUSA

JAata n Bpems, Korga

nosnuyum nosnuyum CAle/IKN NOABATCA
B OTYeTe n Wniose
npusHaku 0x4
(BHecucTEMHaAsA caenka),
0x80 (ncteyeHune
BpeMeHun faeiicTua
NHCTPYMEHTA),
0x40000000 (coenka
MCNONHeHUs hbloyepca).
McnonHeHne pacyeTHoro|e B Lno3ax 6ypnet |Het Beuepom B AeHb
hbtouepca HeHyneBol id, a B UCMOJTHEHNA doblovepca
oTyeTax id 6ynet
paBHbIM 0.
LieHa caenkun
OKpyrnsieTcs c

TOYHOCTbIO A0 5 3Haka
nocse 3ansiToi.

TexHnyeckas
ropuanyecku
ABNSAETCH CAENKON.

caenka
He

B wnw3ax un otyetax

VcnonHeHve onunoHa

B 6uTOBOI macke:
NpU3HaKu 0x4
(BHECHUCTEMHANA caenka),
0x80 (ncTeueHue
BpeEMeHN AevicTeuAa
WHCTPYMEHTA),

0x40000000 (coenka
MCMosiHeHNs chbtovepca).
B Lu03ax 6ypet
HEHyNeBOWA id. B
oTyeTax id 6ynet
paeibiM 0  (coenka

B BEYEPHEM K/IMPUHre),
HeHyneBoW id (cgenka B
NPOMK/NPUHTE).

LleHa caenku paBHa 0.

TexHuyeckasn
opuanNYecKm
SIBMISIETCS CAE/KOM.

caenka
He

B wnw3ax u oTtyetax

B LI03ax 6ypet
HeHyneso/ id, a B
oTyeTax id 6ynet
pasHbIM O.

LleHa caenkn

oKpyrnsiercsi c
TOYHOCTbIO [0 5 3Haka
nocse 3ansiToi.

lOpuanueckn siBnsietcst
cLlenkoi.

B wnw3ax un otyeTtax

B 6uTOoBOI Macke:
npusHaku Ox4
(BHECKCTEMHASA caenka),
0x20 (coenka

MCMO/THEHUS ONLMOHA).

Cpenku NCNoSIHEHUA
OMNLMOHOB reHepUpPYHTCS:

* B npomMKavpuHre
* B BeyepHeM KnupuiHre

B 3aBMCUMOCTH oT
BPEMEHM nogaun 3asBKu
Ha WCMOJSIHEHVE OnLMOoHa
(reHepauus B 6amxanem
KAVpuHre)

VcTeyueHmne onumoHa

B 6utoBsoli mMacke:
npusHaku 0x4
(BHECHCTEMHASA chenka),
0x20 (caenka
MCMOSTHEHUS ONLMOHA).
B LU03ax oypet
HeHynesoli id, a B
oTyeTax id 6ynet
pasHbIM O.

LleHa caenku pasHa 0.

TexHuyeckasn
ropuanYeckm
SABMISIETCS CAE/KOM.

caenka
He

B wnw3ax u otyetax
B 6uTOBOI macke:
npusHaku 0x4
(BHECKCTEMHASA caenka),
0x80 (ncteueHune
BpeMeHun neincteus
WHCTPYMEHTA),

Het

Beuepom B AeHb
MCMNONHEeHUs dbloyepca
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Tun onepauyuun Cpaenka 3akpbIiTus

nosuuumn

Cpaenka oTkpbITUSA
nosnuum

JAata n Bpems, Korga
cAenKn NosBATCSA
B OT4YeTe U Wise

0x800000 (coenka
NCTEYEHNS OMLIMOHA).

Toprosble CAENKM OTPAXATCS C/eAyoLwM 06pasoMm:

Onepauuu B Xofie TOPros

NHdopmauusa no onepaymsam

Cpoenka Mo (blovyepcy Ha akuMM Ha OCHOBaHUW
afpecHoil 3asBKu

B wto3ax v oTyeTax 6yAeT YHWUKasIbHbIA HEHYNEBOM
id.

LleHa cpaenku okpyrnsietcs  c
MUHUMa/IBHOTO Lara LieHbl.

TOYHOCTBIO 10

HOpuanueckun SBNSETCS CAESKOIA.

B wnio3ax n oTyeTax B OGMTOBOI Macke: NpU3Haku
0x4 (BHecucTemHas caenka), 0x4000000 (agpecHasn
chenka).

Cpenka no (blovepcy Ha akuuMm Ha OCHOBaHUW
6e3afpecHoli 3asBKM

B wnto3ax 1 otyeTax OyAeT YHVKasIbHbIA HEHYNeBOW
id.

LleHa cpaenkun OKpyrnserca C
MWHUMaJ/IbHOTO Liara LieHsbl.

TOUHOCTBIO A0

HOpuAanyeckun SIBNSETCS CAENKOIA.

B wn3ax u otyetax B GUTOBOI Macke: 3Ha4YeHue BO
BCeX NepeyncneHHbIx 6utax paBHO HynHO.

Cpoenka no OnuMoHy Ha cbbroqepcu Ha akuunm Ha
OCHOBaHMn ap,peCHoﬁ 3asiBKnN

B wnio3ax n otyetax OyAeT YHVKasIbHbIA HEHYNeBOW
id.

LieHa cAenku OKpyrnsieTcs C
MWHMMasIBHOTO Lara LieHbl.

TOYHOCTbO A0

HOpuanyeckn SBNseTca CAenKoi.

B wo3ax u oTyeTax B OGMUTOBOIW Macke: MpPU3HaKu
0x4 (BHecucTeMHas cgesnka), 0x4000000 (agpecHas
caenka).

Cpoenka no onuuMoHy Ha bloYepcbl Ha akuum Ha
OCHOBaHUN 6e3aapecHoi 3asBKN

B wnto3ax n otyetax OyAeT YHUKasbHbIA HEHYNeBOW
id.

LleHa cpenkn okpyrnsetca C
MWHUM&J/1bHOIO Wara UeHbl.

TOYHOCTbLIO A0

FOpuanuecku aBNsieTcs cAenKoii.

B wnto3ax un otyetax B GUTOBOI Macke: 3HaYeHne BO
BCEX NEePEUNCIEHHbIX BUTAaX PaBHO HYIO.

Cpenka no nepeHocy nNO3vLMKM MeXAy KameHTamu
onHoro 6pokepa T+0

B wto3ax v oTyeTax 6yAeT YHVUKasIbHbIA HEHYNEBOM
id.

LleHa cpenkn oKpyrnifieTcss ¢ TOYHOCTbIO A0 5 3Haka
nocne 3ansTon.

HOpuanueckun SBNSAETCS CAESKOIA.

B wnio3ax 1 oTyeTax B OGMTOBOI Macke: NpU3Haku
0x4 (BHecucTeMHas caenka), 0x8000 (caenka T+0 no
nepeHocy nosuuum), 0x4000000 (agpecHas caenka).

TexHuyeckas cAenka Ha OCHOBaHUM 1 YacTu afpecHol
3asaBkn Peno

B wnto3ax n otyeTax OyAeT YHVKasIbHbIA HEHYNeBoW
id.

LleHa cAenku OKpyrnsieTcss ¢ TOYHOCTbI A0 5 3Haka
nocsie 3ansiToi.

HOpuanueckun SIBNSETCS CAENKOIA.

19




LWnto3 POPTC Plaza-2

Onepauuun B Xxoae TOpPros

NHdopmaymsa no onepaymsam

B wnio3ax n oTyeTax B GMTOBOI Macke: NpU3Haku
0x4 (BHecucTemHas caenka), 0x20000 (caenka Peno),
0x4000000 (agpecHas caenka), 0x8000000 (cBsi3ka).

TexHuyeckas cAenka Ha OCHOBaHUW 2 YacTu afpecHol
3asaBkn Peno

B wno3ax n otyeTax OyAeT YHVKasIbHbIA HEHYNeBOW
id.

LieHa caenku okpyrnsetcs ¢ TOYHOCTbI0 A0 5 3HaKa
nocse 3ansiToi.

HOpuanyeckn SBNseTca CAesKoi.

B wo3ax u oTyeTax B OGMUTOBOIW Macke: MpU3HaKu
0x4 (BHecucTeMHas caenka), 0x20000 (caenka Peno),
0x4000000 (agpecHas caenka), 0x8000000 (cBs3ka).

TexHuyeckas cpenka Ha oOcHoBaHumM 1

6e3agpecHoit 3asBkM Peno

vyactn

B wnio3ax n otyetax OyAeT YHUKasbHbIA HEHYNeBOW
id.

LieHa caenku okpyrnsercs ¢ TOYHOCTbI A0 5 3HaKa
nocse 3ansiToii.

HOpuanuecku He ABNSiETCA CAEMNKOIA.

B wn3ax v otyetax B OMTOBOW Macke: MpuU3Haku
0x4 (BHecucTeMHas caenka), 0x20000 (caenka Peno),
0x8000000 (cBsA3Ka).

TexHuyeckas cAenka Ha OCHOBaHUM 2 YacTu afpecHol
3asaBku Peno

B wto3ax v oTyeTax 6yAeT YHUKasIbHbIA HEHYNEBOM
id.

LleHa cpenkn okpyrnsietca ¢ TOYHOCTbI A0 5 3Haka
nocne 3ansTon.

HOpuanuecku He ABNSiETCA CAEMKOIA.

B wni3ax n oTyeTax B OGMTOBOI Macke: NpU3Haku
0x4 (BHecucTeMHas caenka), 0x20000 (caenka Peno),
0x8000000 (cBsA3Ka).

TexHnueckasi caenka Ha OCHOBaHMM 1 yacTu afipecHoi
napHoli 3asBKK

B Wwnto3ax v oTyeTax 6yAeT YHWKasbHbIA HEHYNEBOM
id.

LleHa caernku OKpyrnifeTcss ¢ TOYHOCTLIO A0 5 3Haka
nocne 3ansaToi.

HOpuanueckun SBNSETCS CAESKOIA.

B wnto3ax 1 otyeTax B 6UTOBOI Macke: npu3Haku 0x4
(BHecucTemHasa cpenka), 0x40000 (Habop caenok),
0x4000000 (agpecHas caenka), 0x8000000 (cBsi3ka).

TexHnueckas cAenka Ha OCHOBaHWMM 2 YyacTu afpecHoi
napHoii 3as1BKu

B wnio3ax n otyeTax OyAeT YHVKasIbHbIA HEHYNeBOW
id.

LieHa caenku okpyrnsetcs ¢ TOYHOCTbI0 A0 5 3HaKa
nocse 3ansiToi.

HOpuanyeckn SBNseTca CAesKoi.

B wnto3ax 1 otyeTax B 6UTOBOW Macke: npusHaku 0x4
(BHecuctemHas cgenka), 0x40000 (Habop caenok),
0x4000000 (agpecHas caenka), 0x8000000 (cBs3ka).

TexHuyeckas cpaenka Ha oOcHoBaHuM 1

6e3a4pecHO NapHO 3as1BKM

vyactm

B wnio3ax n otyetax OyAeT YHUKasbHbIA HEHYNeBOW
id.

LieHa caenku okpyrnsetcs ¢ TOYHOCTbI A0 5 3HaKa
nocse 3ansToii.

FOpuanuecku aBnsieTcs caesKoii.

B wnto3ax n otyetax B 6UTOBOI Macke: npm3Haku 0x4
(BHecucTemHasa cgenka), 0x40000 (Habop caenok),
0x8000000 (cBsa3Ka).
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Onepauuun B Xxoae TOpPros NHdopmaymsa no onepaymsam

TexHuyeckas cAenka Ha OCHOBaHUM 2 YacTu afpecHoli|¢ B wwto3ax u otyetax GyAeT YHUKa/bHbI HeHyeBol
napHoii 3as1BKn id.

» LleHa cZenkn oKpyrnsieTcs ¢ TOYHOCTbI A0 5 3Haka
nocse 3ansiToil.

* HOpuanyeckmn aBnseTcs CAEKONM.
* B Wo3ax 1 oTyeTax B GUTOBOW Macke: npusHakm 0x4

(BHecucTemHasa cgenka), 0x40000 (Habop caenok),
0x8000000 (cBsA3Ka).

PacnucaHue TOpProB v KJIMpuHra

PacnucaHue ToproB. ToproBble ceccuu

Topru B cucteme FORTS oCyLLECTB/ISAOTCA B paMKax TOProBoi ceccuun. ToproBasi CECCUsi B CUCTEME He CBsi3aHa
C KaNleH4apHbIMK CyTKamMy 1 BK/IOHYAET B Ce6S:

¢ BeuepHIo0 TOProByto ceccuio — AN peanbHbIX Topros anutea ¢ 19.00 go 23.50 o MOCKOBCKOMY BpeMeHM.

« [lHEBHY!0 TOProByto CECCU0 — A1 peasibHbIX TOpros anuTcs ¢ 10.00 fo 18.45 cnepytolmx KasieH4apHbIX CYTOK.
B npegfienax ofHOM TOProBoi ceccun 06paLLaloTCcs O4HN U Te Xe TOProBble MHCTPYMEHTbI U MPUMEHSIIOTCS OfHU U Te
Xe napameTtpbl 4519 pacyeta obecneyeHus. CyLecTByeT TexHnyeckas BOSMOXHOCTb BBECTV YTPEHHIO TOProBYtO
Ceccuio [10 Hauasia JHEBHbIX TOProB, KOTOpas Noka He UCMOo/b3YEeTCsA. B npomexyTkax Mex iy TOpProBbIMn CECCUAMM

NPOU3BOAUTCA PSA BaXKHENLWNX ANns cuctemMbl FORTS onepauuii, Takux Kak KAMPUHT, UCTEYEHNE CPOKa AeincTBus
KOHTPAKTOB, reHepauus 1 paccbisika OTYETOB U T.N.

MpoMeXyTouHbIi KNUPUHT

BHYTpW [HEBHOW TOProBoOi Ceccuu CyLIeCTByeT nepepbiB, KOTOPbIA B peasibHoi cucteme FORTS pgnutca c

14.00 o 14.03 no MOCKOBCKOMY BPEMEHU, B TEUYEHME KOTOPOro MPOXOAUT MPOMEXYTOUHAs KNMPUHTOBas CECCUs

(MPOMEXYTOUHbBIN KAUPWHT). MPOMEeXyTouHass KIMPUHIOBAas CeCccust HyxHa fA/1a Toro, 4Tobbl 3admkcupoBaTtb

B CepefiMHe [HA HOBble pacyeTHble LeHbl M0 WHCTPYMEHTaM W MNepeyncnivTb BapuauyoHHYI0 Mapxy Mexay

yyacTHVUKaMu KNNpUHra.

B npomeXyTOouHbI KIMPUHT U3MEHSAIOTCA:

¢ PacyeTHble LEeHbl WMHCTPYMEHTOB, MO KOTOPbIM OblVM TOProBble onepauun B NEpUof BEYEPHUX TOPros U
nepBoii NOMOBUHbI AHEBHbIX TOProB. CTapble U HOBblE PacyYeTHbIE LiEHbI OTOOPAKAOTCS B CneLyasibHbIX MOsX
Tabnuy, fut_sess_contents n opt_sess_contents, notokoB FORTS_FUTINFO_REPL n FORTS_OPTINFO_REPL
COOTBETCTBEHHO.

* CB06GOAHble CpeAcTBa KIMEHTOB NOCNE pacyeTa WM NepeyvciieHnss BapuauyoHHON Mapxu. MepeuncneHHas
BapuaLMoHHas MapXa oTobpaxaercs B cneLmasibHbix nonsx tTabnuupl part notoka FORTS_PART_REPL.

B NPOMEXYTOUHbIA KMPUHT HE N3MEHSOTCS:
e Pasmep IMMUTOB NO MHCTPYMEHTAM.

* CocTaB TOProBbIX MHCTPYMEHTOB. YAasieHne cTapblX UHCTPYMEHTOB U ,u,oﬁaBneHme HOBbIX OCYLLECTBNAETCA B
OCHOBHYH KMPWUHIoBYy0 Ceccuto.

OCHOBHOVW KNUPUHT

OCHOBHOI4 KTMPUHT NPOBOAMTCA N0 OKOHYaHWK TOProBoii ceccum B nepmog, ¢ 18.45 1o 19.00 MOCKOBCKOTO BPEMEHW.
B npoviecce kvMpuHra BbINoIHAETCA:

« PacueT v (ouKcauysi pacyeTHbIX LieH MHCTPYMEHTOB MO UToraM BCeil ToproBoii ceccui
 PacueT v nepeuvcrieHe BapuaLoOHHOW MapXu Mexay y4acTHUKamm.

e YpaneHue TOProBbIX WHCTPYMEHTOB, C WCTEKLIVMM CPOKOM O6palleHusi, n [o6aB/eHNe HOBbIX TOProBbIX
WNHCTPYMEHTOB.

e OGHOBNEHVE WHOPMAaLMM O KIWEHTax, OPOKEPCKMX W pacyeTHbIX MpMax nyTeM yfasieHus CcTapoW
NHOPMALIMKN 1 3aKauKM HOBbIX JaHHbIX U3 KIIMPUHTa.

[Mocne 0CHOBHOrO KNMpUHIa Npon3BoANTCA reHepaLmns 1 paccblsika OTYETOB NO UToram TeKyLLleI7I TOpFOBOVI ceccun.
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OCO06EeHHOCTU NoOBeAEeHUA PasHbIX CYLHOCTE B CUCTEME NMPU Ha3HA4YeHUN HOBOIA
TOProBoii ceccumn

CnpaBoYHasi U CeCCMOHHasi UHthopMauus

Mpu HasHaYeHWN HOBOW TOProBOW Ceccuy AaHHble U3 CNPaBOYHbIX TabnuL, B KOTOPbLIX CyLLEeCTBYET NpuBs3Ka K
HOMepy Ceccuy 3akaunBatoTCA BHOBb M3 K/IMPUHIA C yka3aHeM HOBOro HoMepa TOprosoli ceccuun. B cnpaBoyHble
Tabnuupbl, B KOTOPbIX HET NPUBS3KM K HOMEpPY Ceccuu, NpUchbinaeTcs Habop M3MeHeHWl, TO ecTb A06aBNATCA
HOBblE 3anvcy, MoABMBLUMECA A5 HOBOW TOProBOW Ceccun, W y[ansdlTcs 3anucu Ans 06bekToB, KOTOPbIX
He [O0MKHO 6biTb B HOBOW TOProBoli ceccun.CnpaBoyHble Tabnuubl — 3TO Tabnuubl, NPUXoAsLMe B MOTOKax
FORTS_FUTINFO_REPL n FORTS_OPTINFO_REPL. UTorom Bcex 3TUX U3MEHEHUIA siBNsieTcA Ao06GaBneHue B
Tabnuuy session 3anncu ¢ HOBbLIM HOMEPOM CeCccUm.

[eHbru v nosuumn

Mpy cMeHe TOProBoii ceccrMmn MHhopMaums 0 CPeAcTBax, IMMUTaxX U NO3ULMAX KTMEHTOB OOGHOBNSIETCA B pEXUME
NPUMEHEHNs1 OGHOB/MEHUIA, TO €CTb MEHSIIOTCS TO/IbKO Te 3anucy, B KOTOPbIX BO BPEMS KMpWHra peasibHo
npousownn usmeHeHus (notokm FORTS_PART_REPL n FORTS_POS_REPL, notok FORTS_INFO_REPL,
Tabnuupl diler_params u client_params).

3asaBKu u caenku

OcHoBHas ToproBas uWHdopmauus (notokm FORTS_FUTTRADE_REPL un FORTS_OPTTRADE_REPL)
COXpaHseTCs, T.e. [0 HOYM TeKyLlero AHS B penmkauuy AOCTYMHbl 3asBKU U CAENKW, caenaHHble Ao 19.00 B
TeKyLLyt0 TOProByt0 CECCHIO.

Mpy cmeHe TOProBOW Ceccun MPOMCXOAUT aBTOMAaTUYeCKOe nepeBbiCTaB/ieHne MHOFOAHEBHbIX 3asBOK, AaTa
NCTEYEHNS KOTOPbIX eLLe He HacTynuaa, NnyTeM yaasneHus cTapoli 3asBky 1 Ao6aBneHNst HOBOM (C HOBbIM HOMEPOM).
YuutbiBas, 4To B pensvky B Tabnuuy orders_log nHcpopmaumsa 06 aTom He npefaeTcs, KNneHTckasa cucteMa Ao/mkHa
6bITb YCTPOEHa cregytowmum obpasom. Mpy o6HapyXeHVM HOBOrO HoMepa TOProBol ceccun B Tabnumue session,
K/IMEHTCKas cuctema [o/xHa "3abbiTh" 060 BCeX 3asBKax, KOTOpble Y Hee COXpaHWUNWCb B MamsTh A0 3TOro, U
"cnywarb" pennvky Ha npeaMeT NOosAB/IEHUS HOBbIX 3asBOK, C yKa3aHWeM HOBOrO HOMepa TOProBoil CECCUuw.

NHCTpyMeHTbI

Mpu cMeHe TOProBOW ceccun NPOMCXOAMT yAasleHUe TOProBbIX MHCTPYMEHTOB, C UCTEKLLMM CPOKOM OGpalleHus,
1 pobasneHne HOBbIX TOPrOBbIX WHCTPYMEHTOB. CyllecTByeT Npasuio — HOBbIMU WHCTPYMEHTaMW Hesb3s
ToprosaTb B BEYEPHIOI TOProByto ceccuto (¢ 19.00 fo 23.50), npy 3TOM faHHble UHCTPYMEHTbI MPUCYTCTBYIOT B
cucTeme, vHbopMaums No HAUM NpUXoauT B pennuke. B Tabnuuax fut_sess_contents u opt_sess_contents Takue
MHCTPYMEHTbI NOMeYeHb! cnelynasnibHbIM NPU3HaKoM.

MoTokmn pennukauyuun

Ha rpaHuue ToprosbIxX ceccuii NoTokn pennnkaunum moryTt ObITb LUTATHBIM o6pa30M 3aKpbITbl 1 NEPEOTKPbLITbI 3aHOBO
cepeepamm TOpFOBOVI CUCTEMbI, NPU 3TOM MO HEKOTOPbLIM MOTOKaM MOXET NpuATHN yBeaoM/IeHne 0 CMeHe HoMepa
XN3HN CXEeMbl.

B HaCTOALUMIA MOMEHT, 6€3 CMEHbI HOMEpa XXM3HU MOTYT NEePEeOTKPLIBATLCS CEAYHOLLME NOTOKM:

¢ [OTOKM C 06LUMM PbIHOYHBIMU AaHHbIMU FORTS_FUTCOMMON_REPL n FORTS_OPTCOMMON_REPL.
e [MOTOK C TeKyLMMK 3HaYeHuaAMK BonatuibHocT FORTS_VOLAT_REPL.

* [1OTOK C TEKYLLMMUN 3Ha4YEHMSAMU BapunaunoHHoli mapxm FORTS_VM_REPL.

MOTOKM, KOTOpbIE HE NEPEOTKPbLIBAIOTCS:

 TloTokM co cnpaBoyHoii nHcpopmaumeit FORTS_FUTINFO_REPL n FORTS_OPTINFO_REPL.
 [loTokuM ¢ Toprosoii uHcpopmaumein FORTS _FUTTRADE_REPL n FORTS_OPTTRADE_REPL.

* [MoTtoku co cpe3amu ctakaHoB FORTS_FUTORDERBOOK_REPL n FORTS_OPTORDERBOOK_REPL.
 TOTOKM arpermpoBaHHbIX CTakaHoB.

- MoTokn FORTS_PART_REPL, FORTS_POS_REPL, FORTS_INFO_REPL

* [NoTok 6upxeBbIx MHAekcoB RTS_INDEX_REPL.

¢ Motokn FORTS_MISCINFO_REPL n FORTS_CLR_REPL.

Mcnonb3oBaHue MmexaHn3ma CVIHXpOCOﬁbITI/IVI Ansa nonyvyeHnsa KOHCUCTEHTHOIo COCToAHUA AaHHbIX
B cucteme

Ecnn gna pa3pa6aTb|BaeM0|7| CUCTEMbI KPUTUYHO MMETb BO3MOXHOCTb OTMeYaTb COBOKYMHOE KOHCUCTEHTHOEe
COCTOsAAHME BCeX AaHHbIX B TOpFOBOIZ CUCTEME Ha HEKOTOopble «BaXHble» MOMEHTbl BpEMEHN, TO Takasd cuctemMa
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[0/MKHA MCNO/b30BaTb MEXaHU3M CUHXPOCOOLITWIA, fOCTYNHbI HaunHas ¢ Bepcun 3.8.2 cuctembl FORTS. B 3.8.2
AN CUHXPOHMU3ALMMN [OCTYMHbI CNeaytoLne COCTOSAHNS TOPrOBON CUCTEMBI:

¢ [laHHble 4719 HOBOW TOProBOW CECCUM 3aKadaHbl U paccumTaHbl
¢ [laHHble Nocne NPOMK/IMPYHIa nepepaccymTaHbl

« [laHHble NOC/Ie OCHOBHOIO K/IMPWHra nepepaccUYnTaHbl

¢ Hauano npomexyTo4yHOro KNnpuHra

¢ Hauano 0CHOBHOro KNnpuHra

[NA yBEeAOM/EHNs] BHELLUHUX CUCTEM O HACTYM/IEHWWM ONpefeieHHOT0 COCTOSIHWSI TOProBOW CUCTEMbI, B MOTOKM
pennukauuv go6aBnsieTca HoBas Tabnuua sys_events cnegyolero oopmara:

Mone Tvn OnucaxHvne

repllD i8 CnyxebHoe none  noAcCUCTEMbI
pennvkauum

replRev i8 CnyxebHoe none  NOACUCTEMBI
penavkauun

replAct i8 CnyxebHoe mnone  NOACUCTEMBI
pennavkauun

event_id i8 YHUKabHbIN naeHTudukarop
€o6bITUA

sess_id i4 MaeHTuchmkaTop TOprosoii ceccum

event_type i4 Tun cobbITua

message c64 TekcToBoe onvcaHve

Tabnuua fo6aBnseTcs B CnegytoLye NoToku penukaumi:
« FORTS_FUTTRADE_REPL

« FORTS_OPTTRADE_REPL

+ FORTS_INFO_REPL

« FORTS_PART_REPL

+ FORTS_POS_REPL

¢ FORTS_FUTINFO_REPL

« FORTS_OPTINFO_REPL

MpaBuna CUHXPOHM3aLUUN AaHHbLIX Cneayowme - Npu HacTynneHuu rno6asbHOro cobbITns B TOpI'OBOVI cucreme,
nocne reHepaynun BCeX AaHHbIX NO 3TOMY CO6bLITIO BCEMM nogcuncremamun TOpFOBOVI CnCTemMnl, B Taﬁfll/ILl,bI
Sys_events BCTaB/AeTCcs 3anncb C O4HUM U TEM Xe event_id, c event_type, COOTBETCTBYIOLLUM TUNY co6bITNSA:

« [laHHble 4119 HOBOW ceccuu roToBbl (event_type = 1)
 [laHHble NOCNe NPOMKIMPUHIA FOTOBbI (event_type = 2)
 [laHHble MOC/Ie OCHOBHOTO K/IMPUHIa roToBbl (event_type = 3)
« Hauano npomexyTouHoro knvpuHra (event_type = 4)

» Hauano ocHoBHoro knunpuHra (event_type = 5)

BHelWHsAs cucTema, MOXET nofnucarbcs Ha nosnydyeHne Tabnuubl COBbITUIA BO BCEX UHTEPECHLIX el MoTokax
pennvkauum 1 NonyyYnTb yBeAoM/IEHWE O TOM, KOrga fAaHHble roToBbl. Bo Bcex MoTokax pennvkaumu 3anucu B
Sys_events, OTHOCSILMEeCs K 04HOMY COObITMIO B TOProBOi cucTeMe ByayT MMETb OAMHAKOBbLIM event_id. B monsix
sess_id 1 message BblgaeTcsl pacluMpeHHas MHopmaums — HOMep HOBOWM WM TeKyLeil TOProBoW ceccumn u
TeKcToBOe coobLeHre. Obpaliaem 0c060e BHMMaHe Ha TOHKOCTU:

* He rapaHTupyeTcsl MAEHTUYHOCTb 3HAYeHUi cnyxe6HbIX noneii repliD, replRev B pasHbix NOTOKax pensikauumn
[N151 OZIHOTO 1 TOTO Xe Cco6bITvsi. OPUEeHTMPOBATLCSA CTOUT TOJLKO Ha event_id.

¢ YBeflOM/IEHME B SYS_events npuxoaut MOC/IE Bcex fAaHHblX, B 4aCTHOCTM 3TO O3HA4aeT, yTo B pexume
nony4yeHusa gaHHbIX on-line BHeLWHAS cuctema nony4ynT CHa4dasia CaMu HOBblE flaHHble, HanpumMmep, UHCTPYMEHTbI,
Ha3Ha4eHHble B HOBYH) CECCUKO U/TN NepeHeceHHble B HOBYHO CECCUI0 MHOToAHEBHbIE 3asBKN, a yXe NoToM —
yBeOM/IEHNE B SYS_events.

PacnucaHue UrpoBbIX U TECTOBbIX TOProB

MomMuMo peasnbHol ToproBoi cucteMbl FORTS, cyLecTByeT UrpoBasi CMCTEMa U TECTOBASA CUCTEMa /18 BHELLHWX
pa3paboTUnKoB.
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PacnucaHve pa6oTbl UrPOBOIA CUCTEMBI:

* BeuepHssa Toprosas ceccus: 19:15 — 22:00.

* YTpeHHAs Toprosas ceccus: 06:00 — 09:00.

* OcHoBHasa Toprosas ceccus: 09:00 — 18:45.

¢ [MpomknupuHr: 14:00 — 14:03.

¢ [MocTaBka 1 Toukm X ans nocrtaeku: 16:00 — 16:30.
PacnucaHvie paboTbl TECTOBOW CUCTEMBI /151 BHELLHMX Pa3paboTyMKOB:
* BeuepHsas Toprosas ceccusi: 15:30 — 23:50.

¢ YTpeHHsa Toprosas ceccus: 07:00 — 07:15.

* OcHoBHas Toproas ceccus: 07:15 — 14:45.

¢ [poMKanpuHr: 12:00 — 12:05.

e Touku X gna noctasku: 13:00, 13:15.

MocTaBka: 13:30 — 14:00.

YnpaBneHne puckamm n IMMUTNPOBaHUE TOProBbIX onepau,vu‘/'l

FapaHTuiiHoe o6ecneyeHne

PeanusoBaHHasa B FORTS Cuctema Ynpaenenust Puckamy no3BosisieT B MakCYMasibHOW CTENEHN CHU3UTb PUCK
HeuncnosiHeHns 0653aTeNbCTB U OCYLECTBIATh HENPEPLIBHYHO OLIEHKY YPOBHS PbIHOYHOTO pUCKa NO3ULUIA KaXKaoro
yyacTHrKa. F4poM cucTeMbl SBASIETCA aNropuTM pacuyéTta rapaHTuiiHoro obecnedvenus (initial margin, ganee o)
nof OTKPbITblE NO3ULMW YHACTHUKOB TOPrOB.

OpHoii 13 KToueBbIX ocobeHHocTeli CucTembl YnpaeneHusi Puckamm FORTS siBNsSieTCSt MCNOMb30BaHUE OHMaiiH
pacuéta obecneyeHusi Mog 3asiBKM W Mo3vLyK, MPOU3BOAMMOIO B pamKax TOProBoii TpaH3akuuu. lMpu Takom
NoAX0Ae NOSIBMIEHNE B CUCTEME HEOBECTEUEHHBIX 3asIBOK U CAE/TOK MPaKTUYeCKN UCK/TYAETCS, T.K. JOCTATOYHOCTb
o6ecrneyeHVsi NPOBEPSIETCS 0 TOTO, KaK 3asiBKa NosiB/ISETCS B CUCTEME.

[pyroin BaxkHO ocobeHHOCTbIO CucTembl Ynpaenenust Puckamm FORTS saBnseTcs TpexypoBHeBas cuctema
pacyeta. BHyTpM CUCTEMbI YHaCTHUKM TOProB MOAPa3Ae/ATCA Ha TPU KaTreropuu:

e PacueTHasa dwpma. PacueTHble UpPMbl  SIBASIOTCS  OpraHv3auusimMi, HernocpeAcTBEHHO  HECYLUMMM
OTBETCTBEHHOCTb W MOKPbIBAKOLME PUCKM CBOUX K/IMEHTOB U CyGOpPOKEpOB. PacueTHble (upMbl HecyT
06s13aTenbCTBa:

* UneHcTBO B CeKLMM CPOYHOTO PbIHKA.

* JInueH3nsa GupxeBoro NocpeaHVKa, CoBepLUatoLLErO TOBAPHbIE (PbOYEPCHBIE 1 OMNLMOHHBIE CAENKN B BUPXEBOIA
TOoproesie, BblgaHHas deaepanbHol Cry60i No OUHAHCOBbLIM PbIHKAM.

» B3Hoc B CTpaxoBoii thoHg,
+ TapaHTuiiHOe obecneyeHne COGCTBEHHbIX CAEMOK U CAE/T0K CBOUX K/TMEHTOB U Cy66poKepoB.

» Bpokepckas upmMa. B oT/Mume oT pacueTHbIX hrpM, Gpokepckue prpMbl He PacCUUTLIBAIOTCSA MO onepauysm
HanpsiMylo ¢ GUPXKER, a PacCUNTLIBAIOTCA CO CBOE pacueTHoli oMpMoit, A/ GPOKEPOB HeT TpeGoBaHWii No
Ha/IMUMIO NIULIEH3UIA 1 NO BHeceHUo cpefcTB B CTpaxoBoi poHA. Bpokepckue hMpMbl HecyT o6siaTenscTea
rapaHTUiHOro o6ecneyeHnst CO6CTBEHHbIX CAEMOK U CAEMNOK CBOVX K/TUEHTOB.

¢ «KnuneHT. Jlloboe topuamyeckoe v husnyeckoe NnL0 MOXET NPUHUMATL yYacThe B Toprax Ha pblHKe hbioyepcoB u
onumoHoB FORTS B kauecTBe knneHTa. [11s 3Toro Heo6xoAMMO 3aK/I4nTh AOr0BOP HAa TOProBOe 06C/yXMBaHe
¢ 6pokepcKoit hMPMOIi UM HENOCPELACTBEHHO C PACYETHON (PMPMOiA. KNMEHT coBepLLaeT Bce AECTBUA B Toprax
OT UMeHu cBoeit B® nnm Po.

B COOTBETCTBUYM C pea/IN30BaHHbLIM NOAX0A0M rapaHTuiiHoe o6ecneyeHre 1 pUCKN PacCUNTLIBAIOTCS Ha BCEX TPEX
YPOBHSIX OTAE/bHO: OTAE/bHO PUCKK MO pacyeTHolt ompme, pUCkU No BceM GpokepckuM orpmam P® 1 pucku no
BCEM K/IMEHTAM. JTO SIBNAETCS YHUKA/bHbIM C/ly4aeM B MUPOBOi NPaKTUKe, 1 TapaHTUPYET, YTO TOProBble IUMUTSI,
BbICTAB/EHHbIE HA KIMEHTA, HUKorAa He GyayT UM NPeBbILLEHbI.

ToproBble NTIMMUTbI

ToproBble MMUTLI P® n B® — 3T0 AieHexXHbIe CPeACcTBa, pasmeLleHHble aTuMy P® 1 b® Ha CBOMX TOProBbIX CHETax
B KL| PTC. [leHexHble cpeacTBa B® — 310 cymma [ileHeXHbIX CPeACcTB BCeX KNMeHToB b®. [leHexHble cpefcTea
P® — 370 cymma AeHexHbIX cpeacTB Bcex ee b®, Bkouasa AeHbrn camoii PO. PO moxeT nepeBoanTb B TeHeHne
TOProB AeHbIM Mexay cBoumu B 1 HenocpeAcTBEHHO co60ii. Mpu 3TOM CymMapHOe KONMYEeCTBO AeHer y PO He
MeHseTcs.
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ToproBble IMMUTbI UCMOMb3YHTCS A1 PE3ePBMPOBAHUSA OTPULLATE/bHOM BapraLMOHHOK MapXu, CnncaHusi C6opos,
cnucaHus/3aunceHns npemMum, pesepeuposanus MO.

[JleHexHble cpeficTBa KMEHTOB He NOCTynaloT 13 KanpuHra. OHW yCTaHaB/IMBAKOTCA B paMkax TOproBoli cucteme
camoii B® nnn P®. Takme AeHEeXHble CPeAcTBa HasblBalTCA TOProBbIM JIMMUTOM KWEHTOB. Ecnn y knneHTa
eCTb JIMMUT [EHEXHbIX CPEACTB, TO MPY NOCTAHOBKE MM 3asiBKW NPOUCXOAUT NpoBepKa [0CTaTOYHOCTU CPefcTB
y 3TOro KnveHTa. Ecnu numuta AeHexHbIX CPeACTB HET, TO Takas NpoBepKa He oCyLlecTsBsAeTcs. B aTom cyvae
OCYLLeCTB/IAETCA NPOBepKa AOCTaTO4HOCTU CPEACTB TOMLKO Y B® 1 ee P®. B oblem cnyyae 3asBka MOXET ObITb
BbICTaB/IeHa TONbKO NPU YCNOBUW, YTO Y BCEX TPEX YPOBHeW (knneHTa, B® n P®) gocTatoyHo AeHEeXHbIX CPefcTB.

B TC cyLLecTBYIOT eHeXHble CpeAcTBa TOMbKO ABYX BUAOB — AEeHbIV U 3a10rv. 3aorn — a1o LIB nnv BanioTa,
koTopble KL, PTC cornaceH npuHuMaTh B kauecTBe obecnedeHus. JeHbrn 1 3a510rm B 06ecneyeHne npuH1MaoTcst
B HEPaBHbIX JONAX. [l0/1 3a/10r0B HE MOXET NpeBbiwaTh 50% OT 06LLeli CyMMbI AEHEXHbIX CPEACTB.

[ns ynpaeneHusi TOProBbIMM IMMUTaMK KIMEHTOB ucnonbdyetcs Metog FutChangeClientMoney — M3meHeHne
KIIMEHTCKUX MmnTOB. OH 06ecneyrBaeT cieaytolime BO3MOXHOCTU:

* YcTaHoBKa/M3MeHeHvelyganeHve ToproBbIX IMMUTOB (OTAENBHO ANS AEHET U 3a/1070B).

« Ycunenve/ocnabneHve Tpe6oBaHU K rapaHTWiiHOMy o6ecnedyeHuio KvMeHTa NyTeM BBOAA CrheLuasibHOro
Ko3thhuLMEHTa, Ha KOTOPbI YMHOXAETCs cymmapHoe MO kaMeHTa npu NocTaHoBKe 3asBku. MpoBepka Ha
[OCTATOYHOCTb CPEACTB BYAET OCYLLECTBSTLCS C YYETOM 3TOT0 KOI(hULMEHTA.

« ABTOMaTWYeCKuii yueT pesynsTaToB TOProB KIUEHTA B IMMUTAX B CEAyHoLLeli ToproBoii ceccuu.

[na ynpaBneHus TOproBbiMM nuMuTamn 6Gpokepckux cupm ucnonb3yetcs Metog FutChangeBFMoney —
N3meHeHve nuMuToB 6poKepcknx hrpm OH NO3BO/AET TOMbKO YCTAHOBUTL UV U3MEHUTL TOPTOBbIE SIMMUTBI.

[ononHutenbHoe NMMUTUPOBaHUe onepauuii Ha pbiHkax RTS Standard n RTS

Money

B pamkax 061X TOProBbIX IMMUTOB KNIMEHTOB U B MOXHO BbIAENNUTL OTAE/BHO IMMUTLI HA NPOBEAEHME OnepaLuii
Ha pbiHKkax RTS Standard n RTS Money. Bpokep MOXeT BbICTaBUTb CBOEMY K/TMEHTY (Win PO 6pokepy) orpaHnyeHnst
Ha nokynky akuuii RTS Standard (BantoTbl Ha RTS Money), B BUAe CYyMMbl A€HET, KOTOPY MOXHO MOTpaTuTb 3a
OfiHYy TOPrOBYH CECCUIO. VNN e orpaHnyeHns Ha NpoAaXy akuwii, B BUAE KOMMYeCTBa akuuii B 10Tax, KoTopoe
MOXHO NPOAATbL 3a 0fiHY TOProBYH ceccuto. MNpu JOCTUXEHWUM 3TOTO OrPaHNYEHUs NONb30BATE/HO BblAETCS OLIMOKa,
1 3as1BKa He BbICTaBNSETCS.

[ns ynpaBneHns numutamm Ha pbiHkax RTS Standard n RTS Money B wWo3e nNpegycMOTpeHbl cneaytowime
MeToabl:

« Mertog FutChangeClientMoney — M3MeHeHWe KIMEHTCKMX IMMUTOB (OrpaHnyeHus no AeHbram).
* Mertog FutChangeMoney — VI3MeHeHue nimmuta Ha nokyrnky cnotos no b® (orpaHuyeHns no geHbram).

« MeTtog FutChangeClientVcb — 3MeHeHne KMEeHTCKMX napaMeTpoB Mo 6a30BbiM akTuBaM (OrpaHuWYeHus no
aKkuusm).

¢ Metog FutChangeBrokerVcb — W3meHeHve napamMeTpoB 6pokepckoli ¢mpmbl MO 6a30BbIM  akTvBam
(orpaHnyeHns no akumsim).

OrpaHn4yeHust Ha TOpProBble onepauun u oTKpbITUE I103I/ILI,I/II7I ANnA K1INeHToB

Cuctema FORTS npegocTaBnseT BO3MOXHOCTb BBOAUTb JAOMNOSHUTENbHbIE OrPaHNYEHNSI HA NPOBEEHNE TOPrOBbIX
onepauuii KIMEHTOM, KOTOpble B cucTeme (hOPMY/IMPYIOTCA Kak 3anpetbl. MOXHO MO KOHKPETHOMY K/IMEHTY
(Mo Bcem knMeHTam), MHCTPYMEHTY (N0 BCEM WHCTPYMeHTaM) unn 6a3oBOMy akTuBy (Mo BceM BA) 3anpetutb
OTKpbIBATb MO3WLMM W BbICTABNATb 3asBKW. [l BbINOMHEHUS TaknxX AeCTBWIA B LWI03e NpeaycMOTPEHbI
meToapl: Metog FutChangeClientProhibit — V13MeHeHMe KNMeHTCKMX orpaHnyeHvini ons dblovepcoB u Metog,
OptChangeClientProhibit — I3meHeHne KIMEHTCKNX OrpaHnYeHnii 415 ONLUMOHOB.

MNprocTaHOBKa TOPros A4NA pacliMpeHns NMMUTa KonebaHuii LeH caenok

MpuocTaHoBKka TOProB A7 paclUMpeHVs nuMuTa KonebaHuii LeH CAenoK OCYLUEeCTBSETCA B COOTBETCTBUM
¢ "MMonoxeHnem 0 nopsgke YCTAHOBMNEHWS W U3MEHEHUs NMMWUTOB KonebaHwii LeH cAenok u o npoueaype
NPUHYAUTENBHOTO 3aKpbiTus Mo3nunin” (Mpunoxexne d5 k MpaBuiam ocyLecTBAEHNS KTMPUHTOBON AeATENbHOCTH

Ha PbIHKE LEHHbIX ByMar, CPOYHOM PbIHKE Y BaSTOTHOM PbIHKE).
C TeXHMYECKOI TOUKM 3pPEHVs NPY NPUOCTaHOBKE TOProB B cucteMe FORTS npou3BoasTes credytolye AeicTBus:

e MpuU HacTynfieHun yCnoBWiA s NPUOCTAHOBKMA TOPFrOB MO KakOMy-1M60 6a30BOMY akTuBy, TOpPrM MO 3TOMY
6a30BOMY aKTWBY NMPUOCTAHAB/IMBAIOTCS.

e AZMUHWCTpATOpamy TOProB PaCCUUTLIBAKOTCSA HOBbIE PacLUMPEHHbIe IMMUTbI KonebaHuii LeH.

« Mpon3BoguTca nepecyeT obecnedyeHnss MO BCEM MO3ULMAM MO 3TOMy 6a30BOMY akTvBy (Mpy paclumMpeHuun
NIMMWTOB 0GecneyYeHne yBennumnBaeTcs).
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« [locne 3aBeplueHNs pacyeTa obecneyeHuns TOprn elle HeKoTopoe BpemMA He BO306OHOBNSAKTCS, YTOObI natb
BO3MOXXHOCTb y4YaCTHUKaM yaa/lnTb 3asdBKU.

* BosobHoBneHne TOPros B HOpMas/ibHOM peXxnme.

[JaHHble feiicTBMA CONPOBOXAAIOTCS PACCHINIKON aAMUHNCTPATOPaMmM TOProB COOTBETCTBYIOLLMX yBEAOMAEHWIA (CM.
Tabnuuy sys_messages notoka FORTS_FUTINFO_REPL):

 MpefynpexaeHne 0 TOM, YTO €C/U LeHbl HE M3MEHATCs, TO uYepe3 onpejesieHHoe Bpems npousoiger
MPUOCTaHOBKA TOPrOB MO TAKOMY-TO MHCTPYMEHTY.

* YBefioM/IEHME O TOM, YTO NPNOCTaHOBKa TOProB peasibHO NPoun3BeaeHa.
¢ YBEefOM/IEHME O TOM, YTO obecneyeHne nepecymnTaHo, MOXHO yaasiATb 3aABKW.

* YBefoMmsieHne o BO306HOB/IEHNM TOpPros.

OnuncaHue TOProBoro Lwans3a

CocrtaB, yctaHOBKa 1 HacTtpoiika MO wnto3 FORTS Plaza-2

CocTaB
Lnto3 FORTS Plaza-2 BknoyaeT B cebs criefytoLime nporpaMMHble KOMNOHeHTbI (Puc. 2):
* Mogyns P2MQRouter. laHHblii MOAynb 06ecneynBaer:
» YctaHoBky TCP-coeguHeHwuii c cepBepamu 6upxm PTC.
 lMpuem/oTnpaBky P2-coobLueHuii.

¢ lWndpaumio nHgopMauumn, oTNpaBasemMylo yH4acTHUKOM, U Aelmdpaumio nHgopMauumn, NpuHUMaemyo ot
BrpXK.

* AyTeHTUpVKaLWMIO YUaCTHUKA B CETU BUPXN.

* bubnuoteka COM-o6bektoB P2ClientGate. Bubnuoteka sBnaserca  oUUMaIbHbIMU - MPOrPaMMHbIM
MHTepdoelicom, npeAocTaBnsieMbIM CTOPOHHWM KOMMAHWSAM A4S CO34aHWsA NPOrpaMMHOr0  o6ecneyeHus,
pa6oTatoLLero Ha hoHA0BOM pbiHke PTC. [laHHbI MHTepdhelic o6ecneunBaeT BO3MOXHOCTb CO34aHS U OTCbIIKMN
6u3sHec-coobLleHnii B TC, a Takke NonyvyeHus: pbIHOYHOW MHOPMaLmn 13 Hee (pennnkauus AaHHbIX).

BubnnoTteka nocTaBnseTca B AByX BapuaHTax, NoA4epX1BatoLLMX pasHble NoTokoBble Mogenn COM:
» daiin P2ClientGate.dll cogepxuT 06beKTbI, nogaepxmsatoLie STA-mogens COM.
» daiin P2ClientGateMTA.dIl cogepxut 06bekTbl, nogaepxusanowe MTA-mogens COM.

Tawke P2ClientGate BbinyckaeTcs Ans 32x paspsafHbIX v 64x paspsagHbix cuctem Windows.

PucyHok 2. LLino3 FORTS Plaza-2. CoctaB

P2ClientGate

|

|

| Pama
| Router
|

|

Client
Programm

Tpe6oBaHuA K annapaTHO 1 NPOrpaMMHON UH(ppaCTPYKTypam

AnnaparHble Tpe6oBaHUs

Tpeb6oBaH/A K annapaTHOMy 06ecneyeHuno BapbMpYHTCA B 3aBMCUMOCTM OT criocoba MCnosib30BaHUs LLo3a
Plaza-2.

MuHUMasbHble TpeGoBaHWsS K KOMMbIOTEpY A1l MHAMBUAYANLHOTO NIOTMHA ¢ 06paboTKoli AaHHbIX B namsTn 6e3
COXpaHeHWs Ha AnCK:

« [poueccop Core 2 duo ¢ yactoToii 1 [Ty, nnu Beiwe

« OnepartvBHas NamsiTb He MeHbLue 2 [6, ans 64-6utHbix OC 46
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« OnepaumoHHas cuctema Windows XP, Vista, Windows 7. [lonycTuMbl kak 32-6UTHble, Tak U 64-6UTHbIE BepcUn
oC

MuHUMasbHble TpeGoBaHWSl K KOMMbIOTEpY A5 GPOKEPCKOro /lorMHa ¢ 06paboTKol AaHHbIX B namsat 6e3
COXpaHeHWs Ha AnCK:

¢ 2-X NPOLLeCCOpPHBIN cepBep Ha Intel Xeon kak MUHUMYM cepumn 53XX UM aHanornyHbIx npoleccopax ot AMD (2
dhmsmnyecknx npoueccopa, KOMYECTBO a4ep OT 2-X 1 6osbLue)

« OnepaTvBHas NamsiTb He MeHbLue 24 6
« OTgenbHbIi koHTponnep SAS. Kak muuumym 2 avcka B RAID1. ga pasgena 30 '6

* OnepaymoHHas cuctema Windows Server 2003, Windows Server 2008, Windows Vista, Windows7 JonycTumbl
Kak 32-61THble, Tak 1 64-6uTHble Bepcun OC

MuHUMasbHbIE TPebOoBaHMA K KOMMbIOTEPY A4J15 GPOKEPCKOro 1ormHa c 06paboTKo AaHHbIX C COXPaHEHVEM Ha ANCK:

e 2-X NpoLeCCOpHbI cepep Ha Intel Xeon kak MUHUMYM cepun 53XX UM aHanornyHbIx npoueccopax ot AMD (2
hm3nyeckmx npoueccopa, KoMYeCcTBO saep oT 2-X 1 6osbLue)

« OnepaTvBHas namsaTb He MeHbLle 4 ['6

e OTAenbHbIl KOHTposiiep SAS ¢ peXxmMMoM KelurpoBaHus 3anucu write-back. Kak Mubumym 4 gucka B RAID10.
[Ba pasgena 30 6

« OnepaumnoHHas cuctema Windows Server 2003, Windows Server 2008, Windows Vista, Windows7 JonycTumbl
Kak 32-6uTHble, TakK 1 64-6UTHble Bepcun OC
MporpamMmmHble TpeGoBaHUA
LLnto3oBoe MO noaaepxuBaeT cregytoLime Bepcum onepauoHHbIX CUCTEM:
¢ [ecktonHble OC: Windows XP, Windows Vista, Windows 7
« CepBepHble OC: Windows Server 2003, Windows Server 2008
[onyctumsl kak 32-x Tak 1 64-x 6uTHble Bepcum OC.

[na paspab6oTku MO MOXET MCNOMb30BaTLCSA N060I A3bIK NPOrPaMMUPOBaHUS C NOAAEPXKKOW TexHoorun COM,
Hanpumep C++, A3blkn Ha TexHonorum .NET, Delphi v T.0.

YcTaHOBKA

3abepnTe HOBYH BepcuMi0 LWAO3a C cepBepa paspabotumkoB ftp://ftp.rts.ru/pub/FORTS/Plaza2/. Nwms
MHCTanAUnoHHoro paiina — P2_ClientGatex.xx.x_32.exe (P2_ClientGatex.xx.x_64.exe), rge X.XX.X — Homep
Bepcun MO, Hanpumep 1.10.8.

3anyctute nonydveHHblli  dpaiin  P2_ClientGatex.xx.x_32.exe ((P2_ClientGatex.xx.x_64.exe)). YcTaHoBKa
Npou3BOAMTCA C NOMOLLBIO MacTepa yCTaHOBKM.

PucyHok 3. MacTtep yctaHOBKU. Ha4yasio ycTaHOBKU

te installation ll

NoSpo noxanoeaTe B NporpamMMy ycTaHoekd P2FonsGate installation.
MacTep nomoxeT yctaHoeuTe P2FonsGate installation Ha Baw
KOMMEHITER.

|_|BFIE!J1 HaYanoM NpoUecca YCTaHOEKKM pEKOMEHOYETCA 2aK0EITE BCE
ZANYWEHHEIE MPMADKEHKMA.

18 NpoOoMmKEHMA CTAHOEKK HaskMWTe "danee", ons Bex00a Wz
MNPOrparMel YCTEHOBKM HaskM|TE "OTHMEHE".

BHKIMARKIE: MporparMHoe oGecnedeHye FallMILeHT JAKOHEMH O
SEWMTE BETOPCKMX NPAEE.

Oanea> | OTMeHs
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Haxmute kHonky "[anee" ana npofo/mKeHNs YCTaHOBKM.

PucyHok 4. MacTep ycTtaHOBKU. BbIGOp anpeKkTopumn ans yctaHOBKU

MacTtep yctaHoeuT PEFonsGate installation B ykasaHHEIR HUXe kaTanor.

A YycTaHoEkKK B OpYrof KETanor HEskMUTe kHonky "O530p" W B
NOABMEWEMEA AMANOr0BOM OKHE YKEKMTE KaTanor YCTaHOEKK
EYUHYH.

Bkl MoxeTE OTKE3ETECA 0T YoTaHoekM P2FortsGate installation
HaskaTieM kHonkK "OTreHa" And BEx008 M3 NPOorpartMel YCTEHOBKK.

’—KaTanor YCTEHOBKM

CAProgram Files\PZFORTSGate Og=zop... |

Wise Installation Wizard®

<Hazan Hanee » OTHMEHa |

Bbi6GeprTe AMPEKTOPUIO AN YCTAHOBKM M HaXXMUTE KHOMKY "[anee", 4yTobbl akTMBMPOBATb CleAyoLWwuii Wwar.
[lnpekTopus ycTaHOBKW A0/MKHA ObITb pacnonoxeHa B COOTBETCTBUM C afMUHUCTPATUBHLIMU PEKOMEHAALMAMU.

Moxasnyiicta, o6paTnute BHUMaHVE HA HEOGXOAMMOCTL KOPPEKTHO peructpauuy 6UGIMoTek ¢ BEpHbIMU NyTAMU B
c/lyuae, ecnv y Bac eCTb HECKO/IbKO Nanok ¢ yCTaHOBEHHLIMW AUCTPUBYTUBAMI Pa3HbIX BEPCHIA.

PucyHok 5. MacTtep yctaHOBKWU. BbIGOp agpecoB ans nogknoveHns

8 P2FortsGate ins Z il

(® Production-cucTemMa, MOCkoBckue cepeepa PTC

(~ Production-cuctema, cepeepa PTC e CaHkt-TleTepsypre
" Production-cucTema, cepeepa SWpxM CaHkT-TeTepsypr
( TecToBsd cMCTEME AN PaspasoTUMKDE

" Mrpoeas cloTema

[~ Zanate ceOM NapareTpsl COSAMHEHS

HBCTaH.ﬂapTHbIE! HECTROHEA MOORTHYEHHE.

T g OATHEIA AHHE THpERTHEIFA AHH 1
|194.24?.133.25:4DD1 |194.24?.133.20:4DD1
THREERTHEIFA MHHE 2 THREERTHEIFA AHHEK 3

|194.24?.133.26:4003 |194.24?.133.2?:4DD4

Wise Installation Wizard®

< Back Cancel |

BbibepuTe TC, K KOTOpPOI Heobxoaumo nogkityatees (production, TecToBasi, urposasi 1 T.n.), WU BBeAUTE CBOU
napameTpsbl 418 COeguHeHns ¢ cepBepamun 6upxu. MNocne ycTaHOBKM COOTBETCTBYHOLLME NapaMeTpbl COeAUHEHNS
nponucelBatoTca B ini-chaiine moayna P2MQRouter.

[insa BbIGOpa NpasBusibHbIX aApPecoB NOAKIYEHUS HEOOXOANMO NMPOKOHCYIBTUPOBATLCA C BalMM BPOKepOM W/uin
cnyx60ii TexHuyeckoii noaaepxku PTC, Ten. (495) 733-95-07, help@rts.ru.

HaxmunTe kHonky "[Aanee”, 4Tobbl aKTUBMPOBATL CNEAYOLLNI LWar.
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PucyHok 6. Mactep yctaHOBKWU. BbIGOp TUNa ycTaHOBKN

BbIBEPHTE KOMIMOHEHTLI ANA YCTAHOBKW

[v Poytep

[v Busnuoteku Mnazw-2

[~ OokyMeHTaLMA U NpHMepEl

Wise Installation WizardR

< Back Cancel

BbibepunTe TN yCTaHOBKM, ONpPeAensitowuii coctaB ycTaHaB/IMBaEMbIX NPOrpaMMHbIX KOMMOHEHTOB. [ yCTaHOBKM
TO/IbKO TPAHCMOPTHOI YacTu cnepyeT BbIGUpaTh TUN yCTaHOBKM "PoyTep", 415 yCTaHOBKM NOSIHOTO AUCTPUbYTMBaA
(BKNKOYAS KIMEHTCKME LLK030Bble 6BUBNNOTEKN) cneayeT Bbibnpatb onuum "Poytep” n "Bubnunotekn Mnasbl-2", ans
YCTaHOBKM cpefbl UCNOHEHMA — onuuio "Brubnnotekun Mnasbl-2".

HaxmunTe kHonky "[Aanee”, 4Tobbl aKTUBMPOBATL CNEAYIOLLNI Lar.

PucyHok 7. MacTtep yctaHOBKU. BBOA, nnornHa v napons

BEEAMTE NOrAH M MAFPCIE

N7 YyenewHoR YoTaHoEKM NPOrpaMMHoro o5ecnadeHMs
HEOEX0OMMD SEAATE KOPPEKTHOE MMA NONES0BaTENA W
napok.

norkH

USERI

MAPOME

e

Wise Installation WizardR

< Back Cancel

BeeauTe f10rMH 1M naponb 418 Aoctyna B ToproByto cuctemy FORTS. Mocne ycTaHOBKM BBeLEHHble 3HAYeHUs
nponuceiBatoTcst B ini-cpaiine moayns P2MQRouter, # MCMoNb3ylTCs UM NpuU 3anycke, AN aBTOMaTU4ecKoi
ayTeHTUdMKaumn B cetn PTC. O6patute BHMMAHUE Ha TO, YTO JIOTMHbLI U NAPONM OT GOEBbIX NOAK/IHYEHUN,
TECTOBbIX U UTPOBLIX — PasHble.

3amMeuyaHue

HacTosiTenlbHbIM 06pa3oM He PEKOMEHAYETCA MEHSITb JIOTUH W Naposib HENOCPEACTBEHHO B ini-chaiine
poyTepa. Ecnu Heo6xo4MMo CMEHWUTb /TIOMMH/Naposb, CneayeT nepeycTaHoBUTb L3,

HaxmunTe kHonky "[Aanee”, 4To6bl aKTMBMPOBATL CrEAYOLLNI Lar.
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PucyHok 8. MacTtep yctaHoBKU. Pernctpauus poyrtepa kak cepsuc OC

SapervcTpupoeate PEMORouter kak cepemc Windows ?
MpunosxkeHue P2MORouter.exe aENAETCA GE30BEIM MOOYNEM
CUCTEMEl 06MEHE ConBWeHUaMM PTC.

Ecnu npunoxkeHuwe He BY0eT 3aperdcT fMpOBEHD KK CERBUE U HE
fYyAeT 2aNYCKaTLCA SETOMATHYECKH NpKW cTapTe OC Bl MOXeTe
3EMNYCTHTE B0 BRYYHYH CNOMOWEH KOMBHAHOrD dafna
star_router.crmd

[~ Zapervctpuposate P2MORouter kak cepevc Windaws

Wise Installation WizardR

< Back Cancel

Mpy Heo6xoAMMOCTMN yCTaHOBUTL poyTep kak cepsuc OC Windows BbICTaBuTe YEKOOKC U HaXXMUTE KHOMKY "[anee”,
4TOObI aKTVBMPOBATb CeAYHOLWWiA Lar.

PucyHok 9. MacTtep ycTaHOBKU. 3anyCK yCTaHOBKU

88 PoFortsGate ing ' x|

MacTep roToe HadaTe YyoTaHoeky P2FartsGate installation.

HaskruTe "Nanee" Ana HaYaNa YcTaHoEKKW MW "Hazan" ana
NOETORHOMD NPOCMOTRE AME0 BEOAA HEDSX0AMMOM MHBOPMALMK.

Wise Installation WizardR

<Hazan Hanee » OTHMEHa

HaxmuTte kHonky "[Janee", 4Tobbl HaYaTb YCTAHOBKY.
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PucyHok 10. MacTtep ycTaHOBKU. 3aBeplueHUe YCTaHOBKU

MpunoweHue P2FortsGate installation Seino ycnewHo
YCTAHOENEHO.

B cnydae, ecnM cozaaHKWe ApLIKE Ha paSodeM CTONE He
TREGYETCA, CAEAYET YERETE NOMETKY HEMNPOTHE NYHKTA
"MoMECTHUTE ARBIK HA pES0YKEA cTon".

3ENYCTHTE NPHADKEHHE MOXHD Uepes cekuui P2_ClientGate B
MeHH "TTyck".

< Hazan ToToeo > OTMEHE

Haxmute KHonky "MoToBo" AN1A 3aBepLUeHns npoLecca yCTaHOBKU.

PacnpepeneHHble KOHUrypauum

MpunoxeHne nonb3oBatenss ¢ P2ClientGate u mogyns P2MQRouter MOryT (pyHKLMOHMPOBATb Ha pasHbiX
KoMMbloTepax. [nsi pasHeceHus poyTepa U KIMEHTCKUX MPUIOXKEHWIA HA pasHble KOMMbIOTEPBLI B CETW Gpokepa
cnepfyeT yCTaHOBUTL poyTep U3 AUCTPMOYTUBA HA KOMMbLIOTEP, C KOTOPOro 6yAeT OCYLecTBAATLCS AOCTYN B CETb
PTC, yctaHoBuTb P2ClientGate U3 guctpmbyTuBa Ha KOMMbIOTEp, rae 6yaeT paboTaTb NpUIoXKeHUe Nosb3oBaTens,
1 caenarb cregytoLye HacTPoiku:

« Co CTOPOHbI K/TneHTa:

* YcTaHOBWTb CBOICTBA Host, Port B 3HaYeHNs1, COOTBETCTBYHOLLME YCTAHOBKE poyTepa B Balleli KopnopaTuBHOI
cetu.

* MNpaBuUbHO yCcTaHOBUTL CBOMCTBO Password — nokanbHbI naponb npunoxenns AppName Ha poyTepe.
Mpy coegnHeHnn NpUIOXeHUA 1 poyTepa BHe NpefesioB O4HOIo KoMMbloTepa, TpebyeTcs 3afasarb Naposb
NOKasIbHOro coeayHeHuns. Maposb NOKasIbHOro COEAUHEHNS 1 Naponb AN18 ayTeHTUUKaLMmn NpuIoXKeHns B
ceTn Plaza-2 — 310 pasHble Bewwm! Henb3s ux nyrtarb.

* Co CTOpOHbI poyTepa:
B ini-cpaiine poytepa B cekumm [AS:Local] nponucats cTpoky <AppName>=<local password>. [ne AppName
1 local Password — nMsi MPUIOXEHWSI U €ro I0KasIbHbI Naposb — A0/MKHLI COOTBETCTBOBATL Napamerpam,

nepeanaBaeMbIiM KTMEHTCKUM NMPUNOXEHNEM.

[Ons cokpblTusi napons B ini-goaliie  poyTepa MOXHO BOCMO/b30BaTbCS  YTWIMTON KOMaHOHOM  CTPOKK
P2MQLocPwdsUtil.exe, 4OCTyNHO B AUCTPMOYTMBE LL/H03a UK 1S 3arpysku ¢ ftp-cepsepa PTC. YTUANTY MOXHO
3anyckatb B ByX pexumax:

* MpocTo wudppauus napons. KomaHaHas cTpoka:
P2MQLocPwdsUtil.exe<clear_password>

Mpn BbINO/IHEHWM 3TOW KOMaHAbl B CTaHAAPTHbIA BbIBOA NWLLETCA 3awMpPOBaHHOE 3HAYeHWe napons
<clear_password>, KOTOpoe 3aTeM MOXHO BpPY4HYyK BCTaBWUTb B (paiin client_router.ini B onvcaHHyto Bbille
CeKumio.

 Lndppaums napons c 3anuckio B ini-cpalin. KomaHaHas cTpoka:
P2MQLocPwdsUtil.exe<clear_password>/i<AppName>/sAS:Local/fclient_router.ini

Mpy BbINONHEHWUN 3TON KOMaHAbl B thaiin client_router.ini B cekumio [AS:Local] nuweTtcsa kntou <AppName> co
3HaueHneM B BMAE 3amgpoBaHHOro napons <clear_password>.

3ameyaHue

I'Ip06enos Mexay Knnodamu KOMaH,CI,HOI‘/‘I CTPOKM 1 3Ha4YEeHUAMN NnapamMmeTpoB 6bITb HE AO0JTKHO.
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O6GecneyeHue OTKa30yCTOI7I‘-Il/IBOCTI/I
[NA noBbIlEeHUs OTKA30yCTOWUMBOCTM NO/Mb30BATENbCKMX cUcTeM hoHAoBas 6upxa PTC  pekomeHgyeT
yCTaHaB/VBaTh Ay6nupylolme KaHaslbl CBS3M C 6upxell, MMETb ABa NorvHa ANa LWo3a, C OAMHAKOBbLIM

Ha60pOM npas, U, COOTBETCTBEHHO, 3anyCkKaTb OHOBPEMEHHO ABa MN0/1b30BaTe/IbCKUX MPUNOXEHNA, KOTOPbIE 6y,qu
nony4vyatb OgMHaKoBble AaHHble, C BOSMOXHOCTbLIO NMepeKtuyeHna Mmexay HuMu npu cbosx.

PekomeHpauuu no paspaboTke

PekomMeHpauum Nno BKAOYEHUIO paHTaiimoB PTC B npuioeHue nosb3oBartesisi npu
pacnpocTpaHeHuU Nonb3oBaTesibCKoro NO CTOPOHHMM KOMMAaHUAM
HaGop dpaiinoB, KOTOPbIA  KOMMpyeTcA B KaTaslor  YCTAHOBKM  WW03a B pexume  "Tosbko
6ubnuotekn” (P2ClientGate.dll, P2DBSQLite3.dll, P2Sys.dll n T.n.), a Takke Cxembl AAHHbIX W COOOLLEHWNA,

HaxogAauneca B Katasiore Scheme, A0/DKHbI KONMPOBaTbCA NOJib3oBaTesieM 13 Katasiora yCTaHOBKM B KaTtasior Co
CBOUM MNpUioXeHnem 1 pacnpocTpaHATCA BMecTe C HUM.

He ponyckaeTcsi Mcnosb3oBaHUe pasnnyHbIx Bepcuii mogyns P2MQRouter n 6uénuotek P2ClientGate, Tak kak OHU
He SABNATCA COBMECTUMbIMM.

Ncnonb3oBaHue TECTOBbIX NPUMEpPOB

Mo appecy ftp://ftp.rts.ru/pub/FORTS/test/Plaza2/P2Samples/ HaxoaaTcs TMNoBble NpUMepbI KoAa, KOTopble MOryT
MOMOYb MOJ/Ib30BaTENI0 B pa3paboTke COGCTBEHHOO aniropuTMa paboThbl ¢ MPoTokoniom Plaza-2.

KpaTkoe onucaHue npuMepos:

* AsyncSend — npumep OTNpaBKy COOBOLLEHNA-3asiBKM C MOMOLLbI acMHXpoHHOTo API. HanncaH Ha C#.

BaseClient — npumep nonyyeHus Tpex nNoTokoB  persimkaumm  FORTS_FUTAGGR20_REPL,
FORTS_FUTTRADE_REPL n FORTS_FUTCOMMON_REPL B "6a30BoM" pexume. HanucaH Ha C#.

BaselessClient — npumep nonyyenuss notoka pennvkaumm FORTS_FUTAGGR20_REPL B "6e36a3oBOM"
pexume. HanucaH Ha C#.

Baseless_VCL — npumep nonyyeHus notoka penavkaunm FORTS_FUTTRADE_REPL B "6e36a3080M" pexume.
HanucaH Ha Delphi.

Baseless_VCL_OrderBook — npumep GUI-npunoxeHusi, KOTopoe cobypaeT cTakaH M3 noToka penavkauuv
FORTS_FUTAGGR20_REPL. HanucaH Ha Delphi.

Baseless_VCL_Privod — npumep GUI-npunoxeHns "ckanbnepckoro npusoga”. Hanucax Ha Delphi.

* P2AddOrderConsole — npumep nonyuyexus notoka FORTS_FUTINFO_REPL B "6a30B0M" pexume, 1 oTnpaBku
coo6LeHnA-3asBkn. HanncaH Ha MS Visual C++ 2005 ¢ ncnons3oBaHmem 6nbnuotekn ATL.

SimpleSend.js — npocToi NpUMep CUHXPOHHOW OTNpaBkM coobLleHns Ha JavaScript.

3amMeuyaHue

BHUMaHve! YkasaHHble MprMMepbl He NpegHasHayeHbl 415 KOMUMPOBaHUSi U UCMOMNb30BaHWs B paboTe
C [aHHbIMW, OT/IMYHLIMU OT TEecTOBbIX. VICNonb3oBaHMe 3TUX MPUMEPOB AN1s paboTbl C peasnbHbIMU
IOTMHAMK KaTeropmyeckn 3anpeLLeHo.

CocTaB TpaHcnupyemoii nHchopmauum

B faHHOM pasfesne onvcbiBaeTCst cocTaB MHhopMaumm, TpaHCIMpyeMoii B wintose Plaza-2.
Bce TpaHcnvpyemble faHHble pa3fenieHbl Ha cneayoLye ornieckme rpynnbi:

» CnpaBoyHas nHdopmauus

« Toprosas nHopmaums

* VHdopmaums Ans BOCCTaHOB/IEHUS

* VHdopmMauma o cpeacTeax u imMuTax

* KnupuHrosas nHdopmauus

* NHdhopmauusa 06 nHaekcax n kypcax

* BcnomoraresnbHble VIHCpOpMaLJ,VIOHHbIe NOTOKKN
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CnpaBoyHas nHopmayus

CnpasoyHas nHpopmMaLmsa COAEPXKNT Criedytolme AaHHble:

« PacnucaHve n ctatyc TOProBbIX CECCUIA
MHopmaumss 0 BpemeHu MpoBeAeHWsT TOProBOli Ceccun M eé COCTaBSLWMX, Takmx Kak NpPOMEXyTOUHbI
KJIMPUWHT, BEYEPHSIA ceccus AoCTynHbI B Tabnuue session notoka FORTS_FUTINFO_REPL . B atoii xe Tabnuue
yKa3blBaeTCs cTaTyc CecCcum, YTO NO3BOJISAET OTC/IEXUBATL U3MEHEHUSA PEXMMa CeCCUn.

* CnpaBOYHMKM NHCTPYMEHTOB U 6a30BbIX aKTUBOB, UX CBOMCTBA
Ha3HauyeHHble B TOProByl Ceccuto gbloYepCHble MHCTPYMEHTbI U MHCTPYMeHTbl PTC CtaHgapT AOCTYMHbI B
Tabnuue fut_sess_contents notoka FORTS_FUTINFO_REPL. CocTaBHble MHCTPYMEHTbI, Takue kak Peno, Takke
nepeuncneHbl B 3ol Tabnuue. ONUMOHHbIE MHCTPYMEHTbI TPAHC/IMPYIOTCS B Tabnuue opt_sess_contents notoka
FORTS_OPTINFO_REPL. CnpaBo4yH/K 6a30BbIX aKTMBOB (DblOUepCcOB npeacTasnieH Tabnuueli fut_vch notoka

FORTS_FUTINFO_REPL.

YKazaHHble CnpaBoYHMKM MOTYT 06HOBANSITLCA B XOZ€e TOProBOW ceccuu, HanpuMep, B pesysktare NpuocTaHoBKU
TOProB Mo KakoMy SIN60 MHCTPYMEHTY WM BO BPEMSI onepaumy paclumpeHnst TMMUTOB LiEH.

« CnpaBoYHVKM (OUPM 1 K/TMEHTOB

TpaHcnvpytoTcs B Tabnuuax diler n investr notoka FORTS_FUTINFO_REPL. B gaHHbIX CpaBoYHMKax AOCTYMHbI
UCKNIOYNTENBHO CBEAEHNS O KNIMEHTAxX CBOeW iMpMbl.

» CnpaBOYHUK 06NMraLmii
O6nuraumn onuckiBatoTcs Habopom Tabnuy, notoka FORTS_FUTINFO_REPL: cnpaBoYHVMK napaMeTpoB
obnuraumii fut_bond_registry, cnpaBo4YHUK MHCTpymeHTOB obnuraumii fut_bond_isin, HKA Ha patbl Bbinnat
kynoHoB fut_bond_nkd, pa3mepbl BbiniaT HOMVHa/IbHOI cToMMocTh obnurauum fut_bond_nominal.

¢ KoachchmumeHTbl NnapameTpryeckoii KprMBOi BONATUAbHOCTY 4151 OMUUOHOB

TpaHcnupytoTtcs B Tabnuue volat_coeff notoka FORTS_MISCINFO_REPL.

[N ocyWecTBNeHVs onepauuii Ha pbiHKax ToproBoii cucteMbl FORTS cucTeMa nonb3oBaTens Jo/kHa nosyyatb
B peXxuMe OH-faliH no kpaiiHeli Mepe cnegyoLye cnpaBoyHble AaHHbIe:

« PacnucaHue ceccuii (session)

« CnpaBo4HUK UHCTpyMeHTOB (fut_sess_contents, opt_sess_contents)
ToproBasa uHdopmauma

ToproBasi nHchopMaums BK/OYAET B Ceb5:

e ArpervpoBaHHble CTakaHbl
dopMUPYIOTCSE HA OCHOBE CUCTEMHbIX 3asBOK MO/ib30BaTefieil NyTeM CyMMUPOBaHUS 00bEMA A1 KaXA0ro
MHCTPYMEHTa, LEHOBOro YpPOBHA W HanpaBneHUA 3asBKW. O6HoBNAOTCA B pexume OH-naiiH 1 ABMsTCA
OCHOBHbIM CNOCO6OM MONy4YeHUs MHAOPMaLMM O TeKyLLUX LeHax 1 o6bémax. Monb3oBatesl MOXET BblbpaTb
Xenaemyto rny6uHy ctakaHa u3 BapumaHToB 5, 20 unm 50 KOTMPOBOK B K&XA0M U3 Hanpas/ieHnit; faHHbIA BbIGOP
OCYLLECTB/ISAETCS NPU KOHIMIYPUPOBAHUM JIOTUHA U HE MOXET ObITb M3MEHEH B XOA€E TOProBOli CECCUU.

CrakaHbl TPaHCINPYKOTCA HECKO/IbLKUMW NOTOKaMn penankaunm Plaza-2:

» Ons derovepcos, nHctpymerntos PTC CtaHgapT, MHCTpyMeHToB Peno - notokn FORTS_FUTAGGRS5_REPL,
FORTS_FUTAGGR20_REPL 1 FORTS_FUTAGGR50_REPL

e [nAa OnunoHoB - NOTOKM FORTS_OPTAGGRS5_REPL, FORTS_OPTAGGR20_REPL n
FORTS_OPTAGGR50_REPL

» O6LIepbIHOYHbIE NMOKa3aTeNm

B cocTaBe 06LLePbIHOYHBIX NOKa3aTenei TpaHCANpyeTcs Takast MHPOpPMaLIMs Kak Nyyluve 3asiBKU Ha NOKYMKy n
npofaxy, LieHbl OTKPbITUS, 3aKpbITUSA, TEKYLLME pacyeTHble LieHbl U T.N. JJaHHasa nHopmauyms TpaHcavpyercs B
coctase notokoB FORTS_FUTCOMMON_REPL n FORTS_OPTCOMMON_REPL gns chbto4epcoB 1 ONunoHoB
COOTBETCTBEHHO.

« XXypHan 3asiBOK No/nb30BaTesisi (a TakKe - NOJHbIN XypHa 3asiBOK TOProBoii cMCTEMBbI)
B XypHasie 3asiBOK M0/1b30BaTe/s1si TPAHC/IMPYETCS BCS UICTOPWSI onepawuii No 3asiBkam nosib30Baressi. XXypHasibl

3a5BOK MO/b30BaTeNs AocTynHbl B Tabnuue orders_log notoka FORTS_FUTTRADE_REPL gns cboyepcos 1
nHctpymeHTtoB PTC CtaHgapT, Tabnuue orders_log notoka FORTS_OPTTRADE_REPL ansi onyMoHoB, a Takke
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B Tabnuue multileg_orders_log notoka FORTS_FUTTRADE_REPL ans 3as8B0k N0 nuHcTpymeHTam Peno Ha PTC
CraHgaprt.

B cnyuae, ecnv nonb3oBaresib Npu KOHUIypaumm ormHa ykasas onuuio “"TMosHbIid XypHan 3asBok”, B AaHHbIX
Tabnuue/noToke, MOMMMO CBOMX 3asBOK, NOMb30BaTeNb OyAeT MosyyaTb MOMHbLIA XypHa BCex onepauui ¢
3asBKaMun Ha pbIHKEe B @aHOHUMU3MPOBaHHOM BUAE.

* JKypHau1 caenok nonb3osarens

CoOepXnT CNMCOK BCEX COBEPLUEHHbIX MOMb30BaTENEM 3a TeKyLlyl ceccuio caenok. XXypHasbl cAenok
nosnb3oBarTens AOCTynHbl B Tabnuuax user_deal notoka FORTS_FUTTRADE_REPL gns dbtouepcoB u
nHcTpymeHToB PTC Ctagapt v Tabnuue user_deal notoka FORTS_OPTTRADE_REPL ansi onuyoHoB.

* XXypHan caenok ToproBoi cucTembl

CoAepXuT CMUCOK BCEX CAesfioK, COBEpLUEHHbIX BCEeMW Mo/Mb30BaTeNiAMM 3a TeKyLylo ceccuio. [aHHble
CAENoK YyXwux nonb3oBaTeneii NnpeAcTaBneHbl B aHOHMU3NPOBAHHOM BuAe. YXXypHasibl CAenoK Nonb3osaTens
pocTynHbl B Tabnuuax deal notoka FORTS_FUTTRADE_REPL pns cbloyepcoB n UHCTpymeHToB PTC
Crapgapt, notoka FORTS_OPTTRADE_REPL pansa onuuoHoB, a Takke B Tabnuue multileg_deals notoka
FORTS_FUTTRADE_REPL ans cgenok no nHctpymeHtam Peno Ha PTC CraHaaprT.

WHdopmaymsa gna BocCTaHOBMEHUS

Ana obecrneyeHnss BO3MOXHOCTMN 6bICTp0FO BOCCTaHOB/1IEHUA NOJSTyHEHUA TOpFOBOVI VIH(*)OpMaLI,VIVI nocne norepu
coeaunHeHus ¢ PTC, PaBHO Kak U O51d peanimsaunn cueHapua no3gHero noak/1toyeHns K 6VIp)Ke, B COCTaBe LW/1o3a
Plaza-2 OCyLLEeCTBNAETCA TpaHCNALNA Nepuognyecknx Ccpes3oB TEKYLLMX CTakaHOB B HearpermposaHHoM Bunge. 3710
NO3BOMIAET NOJIYYUTb akTya/ibHO€ COCTOAHME CBOUX 3aABOK (a B C/iyvyae I'IO,CI,Kﬂ}OLIeHHOVI onuvn "MonHbIn XypHan
3aABOK" - BCEX 3aABOK B CVICTeMe) Ha TeKyLIJ,VIVI MOMEHT BpEMEHW.

Cpesbl aKTUBHbIX 3a8BOK  TpaHCAupyloTcs c NnepuoanNYHOCTbLIO 1 MUHYTa B noTokax
FORTS_FUTORDERBOOK_REPL ona hbloyepcos " NHCTPYMEHTOB PTC-craHgapt "
FORTS_OPTORDERBOOK_REPL ans onuuoHoB. [ina 3asBoK Peno B HacTosilee BpeMsi He npefycMOTpPeHb!

noAo6HbIe MOTOKM B UMY TOTO, YTO 06BEM TPAHC/IMPYEMOI MHGOPMALIMM MO TAKM MHCTPYMEHTaM Masl U N03BOSISET
OCYLLECTB/SATL BOCCTAHOB/IEHWE C UCMO/Ib30BaHMEM MOTOKOB C TOProBoii HhopmaLmueit.

MHQ)OpM&L[I/Iﬂ O cpeacTBax nu aiIMmMmuTax
Bk/itoyaeT cnepytoume aHHble:
¢ WHchbopmayms o nosnymsx

TpaHcnvpyeTcs B BUAE BPeEMEHHbIX cpe3oB B notoke FORTS_POS_REPL. [na kaxgoro 3HavyeHus nosnuun
[0CTyneH naeHTudkaTop nocneaHei caenkum, BolweaHel B pacyeT 3anvcy No No3vumm.

* VHdopmayms o cpeacTeax U iMMUTax KIMeHToB
TpaHcnvpyeTcs B BuAe BpeMeHHbIX cpe30B B notoke FORTS_PART_REPL. 119 kax40ro 3Ha4eHusa K/IMeHTCKOro
cyeTa ykasaHbl pa3mepbl CpeacTB (Kak AeHEr, Tak 1 3a/10r0B) Ha Havyas10 TOProBO ceccun, TekyLme 1 pe3epBbl
cpeqcTs.

¢ MHdhopmauusa o numutax knneHToB Ha PTC CtaHgapT
CoaepXnT NUMUTbI Ha Npoaaxy Ha PTC CTanHaapT B paspes3e Kof KIMeHTa-6a30Bblii akTuB. TpaHc/impyetcst

B Tabnuuax broker_params (gns 6pokepckux cwvpm) u client_params (418 KAWHTCKMX CYETOB) MNOTOKa
FORTS_INFO_REPL.

KﬂI/IpI/IHrOBaﬂ I/IH(bOpMaLI,I/Iﬂ

KnupuHrosas nHcopmaums, TpaHcanpyemas B coctase Lto3a Plaza-2 BknovaeT crieflyolwme faHHble:

* PacyeTHble LeHbl KnmpuHra
dopMUpYOTCA B MOMEHT NpoBefieHNss BeyepHero kaupuHra. JocTynHbl B Tabnuue fut sess_settl notoka
FORTS_FUTINFO_REPL. Tabnuua ¢ pacyeTHbIMM LigHaMW BK/IOYAET Takke WHCTPYMEHTbI, CPOK AeiCTBUs
KOTOPbIX 3aKOHYM/CS, YTO MO3BOMISIET UCMOMb30BaTh AaHHYO Tabnuuy A1S MosyYeHUs NpasBuiibHbIX LieH No
KOTOpbIM ByfeT npon3sefeHa nocraska.

¢ BM NpoMeXyTO4HOro K/IMpuHra
BapuauvoHHas mapxa nNpoOMeXyTOYHOro KAuMpuHra fAocTynHa B Tabnuue fut_intercl_info  notoka
FORTS_FUTINFO_REPL ansa dbtouepcos 1 nHcTpymeHToB PTC-CtaHgapT v tabnuue opt_intercl_info notoka
FORTS_OPTINFO_REPL gns onumoHos.

« OTYeT 0 nocraske
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CofepXnT CBeAEeHVsI O NOCTaB/IEHHbIX W HEMOCTaB/IEHHbIX aKTMBax B pa3pe3e K/IMEHT-UHCTPYMeHT. OTyet
poctyneH B Tabnuue delivery_report notoka FORTS_FUTINFO_REPL .

* PeecTpbl OTBEPrHYTbIX B KTMPUHT 3a51BOK
MepeuncnsaoT 3asBkv, NepeBbICTaB/eHWe KOTOPbIX B KIUPUHT He 6bl10 MPOM3BEAEHO MO NPUYKHE
HexBaTkn cpeactea. PeecTp nns dbloyepcoB TpaHcaupyetcs B Tabnuue fut rejected_orders noToka
FORTS_FUTINFO_REPL

. Cpe,ﬂ,CTBa K/IMEHTOB MO pe3y/ibTataM KnpuHra

BkntoyatoT B cebsa nHhopmaLmio 0 Cymme CPeAcTB Ha cyeTax, ABMXKEHUM MO cyeTaMm, cbopax, cymmapHom MO n
BM Ha MOMeHT knupuHra. TpaHcavpytotca B notoke FORTS_CLMONEY_REPL.

¢ 3asBKM Ha UCMOJIHEHWE OMLMOHOB

VIHd)opmau,vm 06 MHAEKCaX U Kypcax

B cocTtaBe faHHOI rpynnbl NPUCYTCTBYET CreaytoLian nHopMaums:

¢ TekyLwme 3Ha4eHns nHaekcos PTC
Bkntoyaet TekyLme 3HadyeHuns nigexkcos PTC, PTC2, PTC-CraHgapT, a Takxe oTpac/ieBbIX MHAEKCOB. 3HaYeHus
B JaHHoi Tabnuue 06HOBNAIOTCA C NEepUOANYHOCTLIO 15 cekyHa. B cocTtaB uHdhopmaumm 06 nHAaeKcax BXOAUT
3HauveHune Kypca USD, ¢ ncnonb3oBaHmeM KOTOPOro 6bis1 Npou3BefeH pacyeT nHaekca. JaHHble TpaHCmMpyoTes
B notoke RTS_INDEX_REPL.

¢ 3HauyeHus Kypcos BasIOT
CofepxaT 3HayeHWs KypcoB Ba/lOT, WCMOMb3yeMble B TOProBOi cuctemMe A8 06paboTKM KOHTPAKTOB,

paccunTbiBaEMbIX B BastoTe, OT/IMYHON OT py6rieli. 3HayeHns KypcoB BaslloT AOCTYNHbI B Tabnuue curr_online
notoka MOEX_RATES_REPL.

BcnomorartenbHble MHPOPMaLMOHHbIE MOTOKU

B AaHHyto rpynny OTHeCEeHb! MH(hOPMaLMOHHbIE MOTOKW, NPeAOoCTaBNALME AONO/THUTEbHbIE (YHKLN:

* TekyLume 3Ha4YEHNs BapUaLMOHHOW MapXxwu
TpaHcnvpytoTcs B notoke FORTS_VM_REPL B pa3pese no3vuuii KIvMeHToB. [laHHbI NOTOK MOXET
TpaHC/IMpoBaTbCA Kak M3 LEHTPasIbHOro pacyeTHOro cepeepa Ha cTopoHe PTC ¢ MHTepBasloM nepecyeta
1 MUHYTa, TaK WU C JIOKaJIbHOIo CcepBuCa pacyeTa BapI/IaLU/IOHHOI7I MapXxun, YCTaHOB/IEHHOIoO Ha MallnHe
nonb3oBartesnid, UHTepBaslbl NepecyeTa Ha KOTOPOM MOTyT ObITb YCTaHOB/1EHbI NO/Ib30BaTeE/IEM B COOTBETCTBME C
CO6CTBEHHBIMU NPEANOUYTEHUAMU.

o Tekylyme 3Ha4YEHNA BOMATU/ILHOCTU 1 TEOPETUYECKME LieHbl 4151 ONLUUOHOB
TpaHcnvpytotcsa B notoke FORTS_VOLAT_REPL . JaHHbI NOTOK MOXET TPAHCNMPOBATLCSA Kak U3 LEeHTPasibHOro
pacyeTHOro cepsepa Ha CTopoHe PTC ¢ nHTepBasioM nepecyeTta 1 MUHYTa, Tak 1 C JIOKaIbHOIO cepsurca pacyeTa

BONaTU/bHOCTN, YCTAHOB/IEHHOIO Ha MallnHe NoJsib30BaTeNiA, NHTepBasibl NepecyeTa Ha KOTOPOM MOryT 6bITb
YCTaHOB/1EHbI NO/1Ib30BaTe/1IEM B COOTBETCTBUE C COBCTBEHHbIMYU npeanoyTeHnsamMu.

OCOOGEHHOCTU UCNOJIb30BaHUSA LWHO3a

KomaHAabl
Kaxpas komaHga naeHTudmumpyeTcs TUNom COoOLLEeHMS.
BbI30B KOMaHAbl peasIM3yeTCsi BbINO/THEHNEM ClIELYHOLLUX AeACTBUIA:
¢ 3anosiHeHve nonei CoobLLeHMA NapaMeTpammn KOMaHabl.
* 3arnosiHeHune cnyxe6HbIX nonel (kaTteropus U TUN COOBLLEHMS, Y3/ Ha3HaYeHNs):
* lMone P2_Category 3anosHaertcs 3HayeHvem "FORTS_MSG".
* Mone P2_Type 3anofiHAeTCA TUMOM COOOLLEHUS.

» 3HayeHue cBoiicTea DestAddr coobLyeHns ycTaHaBnmMBaeTcs paBHbIM agpecy cepeuca FORTS_SRV (gaHHoe
3HauveHune cnegyeT nosyyarb, UCMOMb3Ys BbI30B MeToga ResolveService("FORTS_SRV") coeguHeHus).

« OTnpaBKa coo6LLeHNs.
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« TMonyyeHvie n pa36op OTBETHOrO COOGLLEHNS.

B cnyuyae ownbkn B gocTaBke M 06paboTke COOOLLEHUSI HA CUCTEMHOM YPOBHE, KOA K/IMEHTA MOXET MOMY4YnTh
NGO OLIMGKY MPU BbIMOAHEHMM hYHKLMM OTNPaBKM CO06LLEHMS (HEHYIEBOI KOA BO3BpaTa B OyHKUMAX Send muim
SendAsync), 60 O0TBETHOE COOOLLEHNE CreLMabHOMO TMna "cucTeMHasi ownoka™:

Mone Tvn OnucaHue
code i4 Kop Bo3Bpara
message c255 TekcT coobLeHus.

O6paTuTe BHMMaHue, 4TO COOGLUEHME "CUCTeMHasi OWMGKA" MOXET 6biTb OTMpaBfneHO B OTBET Ha fo6oe
co06LLeHVe BU3HEC-NOTUKN.

BoccTaHOB/eHMe U NO34HUIA BXOpA,

Motokn FORTS_FUTORDERBOOK_REPL n FORTS_OPTORDERBOOK_REPL npegHa3HaueHbl A/19 CUCTEM,
noslyyatoLLmX XypHasn 3asBok orders_log B pexunme 6e36a30BOro knneHTa pennkukaumi. Ecnm gaHHblie 0 3asiBkax
He XpaHATCA K/IMEHTCKON CMCTEMOI WM B pesynstare c60s1 3TM AaHHble OblIM NOTEpsiHbl, TO Npeanonaraercs
cneayowmin nopagok padboTbl NPUIOKEHUS, NMO3BONAAIOWMNIA M36exaTb MOMHON Nepe3akaykm 60/bLIol Tabnmupbl
orders_log:

¢ npunoxeHve otkpbiBaeT NoTok FORTS_FUTORDERBOOK_REPL B pexvume REMOTE_SNAPSHOT. OTkpbiBaTh
Hafo ob6e Tabnuubl — orders u info

NoyunThb AaHHbIe B Tabnuue orders U COXpaHUTb UX BO BHYTPEHHWE CTPYKTYpbI

* nocne BbIXxOAa B OHMaliH (U 3akpbiTna notoka) FORTS_FUTORDERBOOK_REPL, Heobxogumo npouuTatb
3HaueHve logRev u3 Tabnuubl info. Tabnmua info Bcerga UMeeT TO/IbKO OfAHY 3anuchb.

* VMHMUMann3npoBaTtb 06bekT aAnA notoka FORTS_FUTTRADE_REPL, cosgate 06bekT TableSet co cxemold,
yCTaHoBUTb AN Tabnuubl orders_log MakcUManbHbIi pEBUMXEH BbI30BOM

TableSet.set_rev(“orders_log”, logRev)

* OTKpbITb NoTok FORTS_FUTTRADE_REPL B 6e36a30B0M pexvme A1 paboTbl

3amMeuyaHue

Vcnonb3oBarb 3TOT MEXaHN3M MOXHO TOJIbKO A/1A 6e36a30BOro K/IMEHTA, noToOMYy 4YTO 6a30BblIil KIMEHT
BCerfa YnTaeT flaHHble 0 MakCcuMasibHOM peBuxeHe u3 B/, yKaSaHHOVI B CTPOKe COeNHEHUA.

He ponyckaetcsi pa6oTta ¢ notokom FORTS _FUTTRADE_REPL/FORTS_OPTTRADE_REPL 6e3 koppekTHol
obpaboTkn nocrnegHero  peswxeHa. 1O nonb3oBatens, MHOTOKPATHO  MepeoTKpblBatollee  NOToK
FORTS_FUTTRADE_REPL/FORTS_OPTTRADE_REPL, 6e3 coxpaHeHWs HOMepa >XW3HU W nocnegHero
NoNy4eHHOro peBmKeHa (C Hy/1eBbIM PEBMKEHOM) He ByaeT A0oMNYLLEHO K Topram no utoram ceptudmKaumm.

KOHTPO/Ib aHOMa/IbHOIA aKTUBHOCTU

B TC FORTS peiicTByeT cuctemMa OrpaHUyYeHusi aHOMaslbHOM aKTMBHOCTU KMEHTCKUX NpuioxeHuidn. OHa He
No3BOMSAET NPUIOXKEHUIO NoNb3oBaTens (0gHOMY nornHy B cucteme FORTS) npucbinate 6051ee OroBOpEHHOMO B
3asBKe Ha MOAK/OYEHME KOMMYecTBa COOOLLEHWIA B eAVHMLY BpeMeHW. B HacToAwWwmiA MOMEHT MOXHO NOMy4uTb
norvH B cuctemy FORTS c orpaHuyenmem 30, 60, 90 1 T.4. TOProBbIX onepauuii B cekyHay. K Toprosbim onepaumsim
OTHOCATCS BCE KOMaH/bl ynpas/ieHUs 3asaBkamMn. KoimuecTBO HETOProBbIX (BCEX OCTasIbHbIX) Onepawuii 41 no6oro
TMna nornHa orpaHmyeHo 500 B cekyHAy.

Mpy NPeBbILIEHWN IMMUTA COOBLLEHNIA, cUCTeMa KOHTPOMSt He TpaHC/MPYeT cooblueHune B aapo TC, a nocbinaet
nosb30BaTesnio CoobLLEeHNEe-0TBET C yBeJOMMEHMeM 06 oTkaze B o6cnyxvBaHuu, P2_Type = 99 cnepywolueii

CTPYKTYpbI:

Mone Tun OnucaHue

gueue_size i4 KonunyecTtBo coobLueHwnit nonb3oBarens

penalty_remain i4 Bpemsa B MunmMcekyHgax, no npowecTBUMM KOTOpPOro byaet
YyCMEWHO MNPUHATO crefylowee cooblleHne OT  3Toro
nonb3oBarens

message c128 TekcT coobLeHns 06 oLmnbke

O6pallaem BHUMAHKE Ha [1Ba HIoaHca:
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1. KonmuyecTBO COO6LLEHNI 3a CTEKLLYIO CEKYHAY OLleHMBaeTcs npu npuéme KAXKAOMO coobLueHnsl. 3T 3HaUNUT,
4TO ec/M NoMb30BaTeNlb NOCTOAHHO MPUCLINAET 3aNPOChl C YaCTOTON, 6oNblUe, YeM eMy paspeLleHo, TO ero
COo06LLeHNs nepecTaloT obpabdaTbiBaTLCA BOOOLLE.

2. COO6LHEHM€-0TKa3 ¢ TnoM 99 MoXeT 6bITb MOCNAHO B OTBET Ha /lloboe C006LIJ,EHVIe nonb3oBarens.

MOHUTOpPUHT latency co CTOPOHbI KNMEHTa

[na ueHTpann3oBaHHOIO MOHUTOPWHIA BPEMEH BbICTAB/IEHNS 3asBOK U 3a[iepXeK B pacrnpoCTpaHeHUn AaHHbIX,
B P2ClientGate cyuiecTByeT (pyHKLMOHANIbHOCTb aBTOMaTUYEeCKOV MPOCTAHOBKM METKA BPEMEHU B UCXOAALLMX
COOOLLEHNAX W NOCMefylowWwero aHanM3a pasHulbl BO BPeMEHW MeXAy TeKyLMM MOMEHTOM Mpu npuxoe
OoTBETA Ha KOMaHAy WM Npuxode 3anncu No Penivki U UCXOAHOW METKON BpEMEHW, MpOCTaBeHHON npu
otnpaske. P2ClentGate HakannvBaeT cpesbl CTaTUCTUYECKOW MHOpMaLmn Mo 3afepXkamM, KOTopble AOCTYMHbI
ONA CUUTBIBAHUA W aHan3a LEeHTPasIM30BaHHON cucTeMoli MoHuMTOopuHra PTC. BaxHoe 3amevaHuve. [ns
paboTocnoco6HOCTM 3TOr0 (PyHKUMOHanNa Tpebyerca yctaHoBuTb MO Plaza2 n ucnonb3osaTb BEPCUM CXEM
coobuleHunii, cooTeetcTBytolme cucteme FORTS 3.8.2 u HoBee. OT/IMUUTE/bHBIM MPU3HAKOM HOBbLIX CXEM
COOBLUEHWI C NOAAEPXKKOW LIeHTPaIM30BaHHOTO MOHUTOPWHIA SIB/IAKOTCS CTPOKM

LocalTimeField=<umsa nons>

B ONUCAHNAX COOBLLEHWIA.

/icnonb3oBaHKe HOBbIX CXEM COOBLLEHNMIA CO CTapbiMU GUHAPHBIMU MoZYyNsiIMU Plaza2 npuBeaeT k npo6nemam.

OnucaHue cxembl pennukayum FORTS_PUBLIC
NMotok FORTS_FUTTRADE_REPL - ®blouepchbl: 3asABKU U cAENKN

MoTOK COAEePXUT TabNuLbl XypHana U3MeHeHWi i CO6CTBEHHbIX 3asIBOK U CAENOK.

3ameyaHue

O6patnTe BHMMaHWe, 4To Tabnuua orders_log COAEPXMT TOMbKO 3asBKW BbICTAB/IEHHbIE «CBOEW»
6pokepckoii hupMoli WM BHECWUCTEMHbIE 3asiBKM, aJpecoBaHHble CBOel cupme. 3asBku Apyrux
hMPM MOXHO NOJyYaTb TOMbKO B arpervMpoBaHHOM BuAe B MOTOKE arpervpoBaHHbIX 3asiBok. Caesnku
nepeaaoTcs Bee (M «CBOU» U «UyXue»), ¢ unsTpauneid JaHHbIX O «4HY)XXO0M» CTOpPOoHe
B Tabnuue user_deal nepefatotca TOMbKO CBOM CAEKW. Vcnonb3oBaHue 3Toii TabnnLbl MOXET ObITb NOME3HO ANs
GbICTPOro CTapTa NPUIOXKEHNS

Cxema gaHHbIX
Tabnuupl:
« orders_log - XXypHan 3asBoK
« deal - XXypHan caenok
« multileg_orders_log - XXypHan 3a8B0OK N0 CBsi3kaM
« multileg_deal - XXypHan cgenok no cesiskam
« heartbeat - Cnyxe6Has Tabnvua cepBepHbIX 4acoB

* sys_events - Tabnuua co6bITHi

Ta6nuua orders_log: )KypHan 3asaBokK

Ta6nuua 1. NMonsa Taénuubl orders_log

Mone Tvn OnucaxHue

repllD i8 Cnyxe6Hoe nosne NoAcMcTeMbl pennkawmm
replRev i8 Cnyxe6Hoe nosne nogcMcTeMbl pennkaumm
replAct i8 CnyxebHoe none nofcucTeMbl pennkawmm
id_ord i8 Homep 3asBku

sess_id i4 M aeHTrdmkaTop TOproBoii ceccum
client_code c7 Koga knneHta
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Mone Tun Onucaxve

moment t Bpems n3meHeHns coCToAHMA 3aaBKn

status i4 Craryc 3aaBku

action i1 [elicTBue c 3asBKOl

isin_id i4 YHWKa/TbHbI YACIOBOM NAEHTUINKATOP MHCTPYMEHTA
dir i1 HanpasneHue

price d16.5 LleHa

amount i4 Konnuyectso B onepauuun

amount_rest i4 OcTaBLUeecs KO/IMYeCcTBO B 3a8BKe

comment c20 KommeHTapwuii Tpeligepa

hedge i1 Mpu3HaK XemKeBoi 3asiBKN

trust i1 Mpr3HaK 3asBKN JOBEPUTENLHOTO YNpaBieHUst

ext_id i4 BHeLHWiA Homep

login_from c20 JlorvH nosnb3oBartens, NoCTaBMBLLErO 3asBKY
broker_to c7 Kop FORTS dhmpMbl-aipecaTta BHECUCTEMHOW 3aBKM
broker_to_rts c7 Kog RTS dmpmbl-agpecata BHECUCTEMHO 3a51BKM
date_exp t [lata ncreueHuns 3anBku

id_ord1 i8 Homep nepBoii 3asBku

broker_from_rts c7 Kog PTC knueHTa - BNnajenbLia 3asBku

id_deal i8 MaeHTudmkaTop cAenkv no AaHHOW 3anvcu XypHana 3asBok
deal_price d16.5 LleHa 3ak/14eHHON caenkm

local_stamp t JlokanbHoe Bpemsi nosib3oBarens

MpumeyaHus:

« TMone status npeacTaenser coboii 6UTOBYIO0 Macky

0x01

0x02

0x04

0x1000

0x100000

0x200000

0x400000

0x20000000

0x00080000

KoTupoBoyHasn
BcTpeuHas

BHecuctemHasi

3anucb fBnaeTca ﬂOCﬂe,El'HeI‘/‘I B TpaH3aKuumn

3anuco ABnseTcs pe3ynbratom onepauynmn nepemMeLleHnsa 3aiaBkn

3anuce SIBNSeTCS pe3y/LTaTtoM onepauui yaaneHus 3assku

3anuch ABNsieTCs pe3y/iLTaToM rpynnoBoro yaaneHus

MNpu3Hak yaaneHna octatka 3asaBKW Mo NPUYMHE KPOCC-CAEKN

3asnska Fill-or-kill

« [one action onvcbiBaeT AeiicTre, NponsoLLesLlee ¢ 3asBKOM

0 3aaska yganeHa

1 3asiBKa fo6aBneHa

2 3asBKa cBefeHa B cAenky

* Mone id_ordl cogepxnT HOMep NepBoii 3asiBKM B NOC/IEA0BATE/IbHOCTY NEepPeBbICTABNEHUI 3asiBKA CO CPOKOM

ncredyeHna

Ta6nuuya deal: XXypHan caenok

Ta6nuuya 2. Mona Ta6nuybl deal

Mone Tun OnucaxHue
repliD i8 Cnyxe6Hoe nosne nogcMcTeMbl pennkaumm
replRev i8 CnyxebHoe nosne nofcucTeMbl pennkawmm
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Mone Tun Onucaxve

replAct i8 CnyxebHoe nosne nofcucTeMbl pennkawmm

id_deal i8 Homep caenkun

sess_id i4 M peHTudmkaTop TOproBoii ceccum

isin_id i4 YHWKa/TbHbI YACIOBOM NAEHTUINKATOP MHCTPYMEHTA

price d16.5 Llena

amount i4 O6beM, KON-BO eMHNL, UHCTPYMEHTa

moment t Bpems 3ak/toHeHns caenku

code_sell c7 Koa npogaBsua

code_buy c7 Kop, nokynatens

id_ord_sell i8 Homep 3asBkM npogasLa

ext_id_sell i4 BHeLuHWiA HOMep 13 3a8BkM NpogasLa

comment_sell c20 KommeHTapuii 13 3asiBKv npoasLia

trust_sell i1 MpusHak Y (£OBEPUTENLHOMO YyNpasneHus) U3 3asBKu
npogasua

status_sell i4 Cratyc cenku co CTOpPOHbI NpoAasLa

id_ord_buy i8 Homep 3asBkuM nokynarens

ext_id_buy i4 BHeLHWA Homep U3 3asiBKM NoKynaTens

comment_buy c20 KommeHTapuii U3 3asBku nokynarens

trust_buy i1 MpusHak [Y (£OBepuUTENbHOIO YyNpasfieHus)) W3 3asBku
nokynarensi

status_buy i4 Cratyc cenkv co CTOPOHbI Nokynartens

pos i4 Kos1-BO MO3WLWIA MO MHCTPYMEHTY Ha PbIHKE NOCNe CAEeNKN

nosystem i1 Mpu3HaK BHECUCTEMHOI cenkun

id_repo i8 Homep apyroii yactu caenku PEMNO

hedge_sell i1 Mpr3HaK XemKeBoi cAenky co CTOPOHbI NpoaaBLa

hedge_buy i1 Mpu3HaK xe4KeBOI CAE/KN CO CTOPOHbI MOKynaTens

fee_sell d26.2 C6op no caenke npogasua

fee_buy d26.2 C6op no caesnke nokynarens

login_sell c20 JloruH nonb3oBartens npogasua

login_buy c20 JlormH nonb3oBaTens nokynaress

code_rts_sell c7 Kog PTC npogasua

code_rts_buy c7 Kog PTC nokynarens

id_deal_multileg i8 Homep caenku no ceaske

MpumeyaHus:

« Mons code_sell, comment_sell, ext_id_sell, trust_sell, hedge_sell, login_sell, code_rts_sell, fee_sell, code_buy,
comment_buy, ext_id_buy, trust_buy, hedge_buy, login_buy, code_rts_buy, fee_buy, 3anonHsitotcsa Toneko ans

CBOUX cAenok

« Mons status_sell u status_buy sBNAOTCSA 6UTOBLIMM Mackamu, onpeAensiolMy crefytolime 3HadeHNs::

0x20

0x80
0x8000
0x20000
0x40000
0x1000000
0x2000000
0x4000000
0x8000000

Cprenka siBnsieTcsi CAENKoi aKkcnmpaumm

Mpu3Hak nctevyeHnss BpemeHu ,Cl,eVICTBVIFI NHCTPYMEHTa

Cpenka T+0 no nepeHocy nosuuum

TexHunyeckas caenka (Peno)

TexHuueckas cgenka (CeasaHHan napHas 3asBKa)

Cpenka noctasku Yepe3 RTS Standard

Cpenka chopMUpoBaHHas BHe TOProB

AppecHas caenka

Cpernka no cesAske
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0x10000000 Cgpenka npu HenocTaBske

0x40000000 Cgpgenka vcnonHeHus dblodepca nam nHeTpymenta RTS Standard (kpome ncnonHeHus dpbtovepca
yepes RTS Standard)

o [lnA TeXHUYEeCcKnx CAenoK, SABAALLUMMNCA pe3ynbTataMmu CAENOK MO MHCTpyMeHTam-CBA3KaMm, nose nosystem
BCErAa yCTaHOBMEHO B 1, BHE 3aBMCYMOCTM OT TOTO, SABMIAETCA /1M CAENKa Mo CBA3KE CUCTEMHON UV aapeCHON.
[ns onpegeneHns CUCTEMHOCTU UCXOLHOWM CAENKN Hafo WCMOo/b30BaTh MPU3HAK NOSystem COOTBETCTBYOLLEN
3anucy Tabnuubl multileg_deal.

« [one id_repo cogepxuT HOMep Apyroii Yyactu caenku PEMO. Ans |-/ yactu none cogepxuT Homep |I-it yactu,
ans |- yactn — Homep |-

« [one id_deal_multileg cogepxunT Ko, CAEMNKN MO MHCTPYMEHTY-CBSI3Ke, B C/lyYae ec/iv JgaHHas 3anuch SBAsieTcs
3an1cblo 0 TEXHUYeCKo! caenke. B ciyyae caenkn no 06bIYHOMY MHCTPYMEHTY AaHHOe nose cogepxuT 0.

¢ [na "uyxunx" caenok B nonsx status_buy u status_sell moryT 3anonHsaoTbea 6uThl 0x4, 0x2000000, 0x4000000
1 0x8000000

Ta6nuuya multileg_orders_log: XXypHan 3asBOK N0 cBA3KaM

Ta6nuua 3. NMonsa Taénuubl multileg_orders_log

Mone Tvn OnucaHue

repllD i8 Cnyxe6Hoe nosne noacucTemMbl pensmkaLlum
replRev i8 Cnyxe6Hoe nose NoacMcTeMbl pennkaumm
replAct i8 Cnyxe6Hoe nosie NoAacucTemMbl penmkalum
id_ord i8 Homep 3asBku

sess_id i4 M aeHTrudmkaTop TOproBoii ceccum

client_code c7 Ko knneHta

moment t Bpems usmeHeHUsi COCTOSIHWS 3a51BKN

status i4 Craryc 3asBku

action i1 [LeiicTBre ¢ 3anBKoit

isin_id i4 N aeHTudmKaTop MHCTPYMEHTA-CBS3KU

dir i1 HanpasneHne

price d16.5 LleHa

amount i4 Konunyectso B onepauuu

amount_rest i4 OcTaslLUeecs KoNMyecTBo B 3asiBKe

comment c20 KommeHTapuin Tpeligepa

hedge i1 Mpu3HaK Xe4KeBoi 3asBKN

trust il Mpu3Hak 3asBKv AOBEPUTENLHOTO ynpas/eHns
ext_id i4 BHeLHWiA Homep

login_from c20 JlorvH nosib3oBaTtensi, NOCTaBUBLLETO 3asiBKY
broker_to c7 Kog FORTS dmpmbl-agpecata BHECUCTEMHOV 3as1BKM
broker_to_rts c7 Kog RTS dhmpmMbl-afpecaTta BHECUCTEMHO 3as1BKM
date_exp t [llata ucteueHusa 3aaBku

id_ord1 i8 Homep nepBoli 3aaBKku

rate_price d16.5 CraBka 3asBKku

swap_price d16.5 CBor-LieHa 3asBku1

broker_from_rts c7 Kopg PTC knuneHTa - Bnagenbla 3asBku
id_deal i8 MaeHTndmkaTop caenkn no gaHHowu 3anucu XypHasia 3asiBok
deal_price d16.5 LieHa 3aknio4eHHoi caenkm

local_stamp t TNokanbHoe BpeMmsi nonb3oBarens
MpumeyaHus:

« [lone status npeacraBnsieT coboii 6GUTOBYO Macky

0x01 KotuposouHast
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0x02 BcTpeuHas

0x04 BHecuctemHasn

0x1000 3anucb ABNSETCA NocneaHeli B TpaH3akLum
0x2000 3asska Peno ¢ KL,

0x20000 3asska Peno

0x40000 OG6bIyHasA 3asBKa Mo CBA3kE

 [one action onvceiBaeT AeicTBre, NponsoLleLLee C 3aA9BKON
0 3asBka yganeHa
1 3asBka fobaBneHa
2 3asBKa cBefeHa B cAenky

« TMone rate_price A9 UHCTPYMEHTOB, TOPTryeMbIX B CBOM LieHe, coaepxuT 0.

Ta6nuuya multileg_deal: )XypHan cgenok no cesskam

Ta6nuua 4. NMonsa Tadénuubl multileg_deal

Mone Tun OnucaHue

repliD i8 Cnyxe6Hoe nosne nofcucTeMbl pennkawmm

replRev i8 Cnyxe6Hoe nosne noacucTemMbl pensvkalum

replAct i8 Cnyxe6Hoe nose NogcucTeMbl pennkaumm

id_deal i8 Homep caenkn

sess_id i4 MaeHTudmkaTop TOproBoii ceccum

isin_id i4 M aeHTUdmKaTop MHCTPYMEHTA-CBA3KN

price d16.5 LleHa nepBoii YacTv NnapHoii CBA3KM

amount i4 O6beMm, KON-BO eANHNL, UHCTPYMEHTa

moment t Bpems 3aknoueHns caenku

code_sell c7 Koz npopgasua

code_buy c7 Koga nokynarens

id_ord_sell i8 Homep 3as1Bkn npogasua

ext_id_sell i4 BHeLHWIA HOMep U3 3asBKM NpogasLa

comment_sell c20 KoMMmeHTapwuii 13 3asiBKv npogasLa

trust_sell i1 Mpusnak [Y (£oBepuTENbHOIO YynpasfieHus) W3  3asBku
npogasua

status_sell i4 CraTtyc cenku co CTOpPOHbI NpogasLa

id_ord_buy i8 Homep 3asBkn nokynarens

ext_id_buy i4 BHeLUHWIA HOMep 13 3as1BKM NoKynaTens

comment_buy c20 KoMMmeHTapwuii 13 3asiBKu nokynarens

trust_buy i1 MpusHak [Y (£OBepuUTENbHOTO YMNpaBfieHWs) W3  3asiBKu
nokynarens

status_buy i4 Craryc cefkun co CTOPOHbI NOKynaTtens

nosystem il Mpu3HaK BHECUCTEMHOI cAeNKu

rate_price d16.5 CTtaBka caenku

swap_price d16.5 CBon-LeHa caenkm

hedge_sell i1 Mpu3HaK Xxe[KeBOW CAEMKN CO CTOPOHbLI MpoAasLia

hedge_buy i1 Mpu3HaK XeKeBO CeNK CO CTOPOHbI NoKynaTens

code_rts_buy c7 Kog PTC nokynarens

code_rts_sell c7 Kog PTC npogasua

buyback_amount d16.2 CymMma o6paTtHoro Bblkyna ansa caenok Peno

MpumeyaHus:
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¢ Mons code_sell, comment_sell, ext_id_sell,

trust_sell,

hedge_sell, code_rts_sell, fee_sell, code_buy,

comment_buy, ext_id_buy, trust_buy, hedge_buy, code_rts_buy, fee_buy, 3anonHsatoTcs ToMbKO A/18 CBOWX CAENO0K

« [Mone rate_price A9 MHCTPYMEHTOB, TOPryembIX B CBON LieHe, coaepxuTt 0.

Ta6nuuya heartbeat: Cnyxe6Haa Ta6nuya cepBepHbIX HacoB

[aHHas Tabnuua HanosHsaeTcs A4pOM TOProBOW CUCTEMbI C OMPEAEseHHON NEePUOAUYHOCTLI0 Y MOXET ObiTb
MCMonb3oBaHa 4718 3ajay CUHXPOHM3auuKn (Hanpumep, 418 NPOBEPKU Mpuxoda BCeX CAENOK 3a onpeAeneHHbll
MOMEHT BpemeHu). Tabnuua 1cnonb3yeTcss B pexmme Ao6aBneHus 3anuceil; ounmcTka Tabnvubl NpoMcXoauT B

HOYHOE BpEMSI.

Ta6nuuya 5. Mona Taénuybl heartbeat

Mone Tvn OnucaHve

repliD i8 Cnyxe6Hoe nosne nofcucTeMbl pennkawmm
replRev i8 Cnyxe6Hoe nose NoAcMCcTeMbI pennkawmm
replAct i8 Cnyxe6Hoe nose NogcMcTeMbl pennkaumm
server_time t [arta v Bpems cepsepa

Ta6nuuya sys_events: Ta6nuya coobITUiA

Ta6nuua 6. Monsa Taénuubl sys_events

Mone Tvn OnucaHue

repllD i8 Cnyxe6Hoe nosne noacucTemMbl pensmkalum
replRev i8 Cnyxe6Hoe nosne NoacMcTeMbl penvkaumm
replAct i8 CnyxebHoe nosie NoacucTeMbl penmkalum
event_id i8 YHVKaNbHbIA nAeHTUGUKATOP COBLITUA
sess_id i4 Homep ceccuu

event_type i4 Tun cobbiTus

message c64 OnncaHune cobbITUSA

MpumeyaHus:

¢ Bo3MOXHble TuMbl COOLITUIA

event_type =1
message = "session_data_ready"

event_type =2
message = "intraday_clearing_finished"

event_type =3
message = "clearing_data_ready"

NMotok FORTS_OPTTRADE_REPL - OnuuoHbI: 3a9BKU U COENKU

MoToK CoAePXUT TabNuLbl XypHana U3MeHeHni CO6CTBEHHbIX 3asBOK U CAENOK.

3ameyaHue

O6parute BHMMaHue, 4To Tabnmua orders_log COAEPXMT TOMbKO 3asiBKM BbICTAB/IEHHbIE «CBOEW»
OGPOKEPCKON (PMPMOI MM BHECUCTEMHbIE 3asiBKM, afpecOoBaHHble CBoel hupme. 3asiBKM Opyrux
hMpPM MOXHO MoMyYaTb TOMIbKO B arperrpoBaHHOM BUAE B MOTOKE arperMpoBaHHbIX 3asBOK. Caenku
nepeaarnTcst Bce (M «CBOM» N «UYXMNE»), C hnbTpaumen AaHHbIX O «UyXO0li» CTOPOHEe

B npeacTaBneHun user_deal nepeaatoTcsi TO/IbKO CBOW CAENKU. MIcnoib3oBaHMe 3TOro NpeacTaBieHnst MOXET GbIiTh

MoJIe3HO A/151 BLICTPOrO cTapTa NPUIOXKEHNS

Cxema gaHHbIX
Tabnuupl:
« orders_log - XXypHan 3a8B0K

« deal - XXypHan caenok

« heartbeat - Cnyxe6Has Tabnvua cepBepHbIX 4acoB
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e sys_events - Tabnuua cob6bITHiA

Ta6nuua orders_log: XKXypHan 3asaBok

Ta6nuua 7. NMonsa Taénuubl orders_log

Mone Tvn OnucaHue

repllD i8 Cnyxe6Hoe nosne noAc1McTeMbl pennkawmm

replRev i8 Cnyxe6Hoe nosne nNogcMcTeMbl pennkaumm

replAct i8 Cnyxe6Hoe none nofcMcTeMbl pennkawmm

id_ord i8 Homep 3asBku

sess_id i4 M peHTudmkaTop TOproBoii ceccum

client_code c7 Koga knneHta

moment t Bpems n3meHeHns coCTosHWSA 3asBkn

status i4 Craryc 3aaBKu

action i1 [LeiicTBre c 3anBkoii

isin_id i4 YHUKasbHbI/ YNCI0BOW MAEHTUUKATOP UHCTPYMEHTA

dir i1 HanpasneHue

price d16.5 LleHa

amount i4 Konunuyectso B onepauuu

amount_rest i4 OcTaslLUeecs KoNM4ecTBo B 3asiBKe

comment c20 KommeHTapuin Tpeligepa

hedge i1 Mpu3HaK XeKeBO 3asiBKN

trust il Mpu3Hak 3asBKv AOBEPUTENBHOTO yrpas/eHns

ext_id i4 BHeLwHWiA Homep

login_from c20 JlorvH nosnb3oBartesns, NoCTaBMBLLETO 3asBKY

broker_to c7 Kop FORTS dhmpMbl-aipecaTta BHECUCTEMHOW 3aBKM

broker_to_rts c7 Kog RTS dmpmbl-afpecaTta BHECUCTEMHO 3as1BKM

date_exp t [lata ucteuenvsa 3asBku

id_ord1 i8 Homep nepBsoii 3asBku

broker_from_rts c7 Kog PTC knueHTa - BnagenbLia 3asBku

id_deal i8 Kop cpenku, cooTBeTCTBYHLLEN AAHHOM 3anucu XypHana
3aABOK

deal_price d16.5 LleHa 3ak/104eHHO caenkm

local_stamp t JlokanbHoe Bpemsi nosib3oBarens

MpumeyaHus:

« [one status npeacraBnsieT coboii GUTOBYO MacKy

0x01 KotuposouHas

0x02 BcTtpeyHas

0x04 BHecuctemHasn

0x08 RFQ. 3anpoc Ha KOTUPOBKY

0x10 RFQ. Bpemsa ncteksno

0x1000 3anuch ABNseTCa nocnefHeli B TpaH3akumm

0x100000 3anuch ABNAETCA pesy/ibTaToM onepauun nepemMeLLeHns 3asBku
0x200000 3anucb ABNAETCA pesybLTatom onepauun yaaneHusa 3asasku
0x400000 3anunce AABNSETCA pe3y/ibTaTtoM rpynnoBoro yaaneHus

0x2000000 MNpr3Hak yaaneHnsa octatka 3asaBKu Mo NpUYMHe KPOoCC-CAesKn
0x00080000  3asska Fill-or-kill

 lone action onvcbiBaeT AeiicTare, NponsoLlesLlee ¢ 3asBKOM
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0 3asska yganeHa
1 3anBka gobasneHa
2 3asBKa cBefeHa B CAenky

* lone id_OI’dl CO4EepPXUT HOMEpP nepBon 3asBKM B nocnenosaresibHOCTN nepeBmeaBneHMﬁ 3asiBKn CO CpOKOM
ncreveHna

Ta6nuua deal: XXypHan caenok

Ta6nuua 8. Mona Ta6nuybl deal

Mone Tvn OnucaHve

repliD i8 Cnyxe6Hoe nosne nofcucTeMbl pennkawmm

replRev i8 Cnyxe6Hoe nosne NoAcMCTeMbI pennkawmm

replAct i8 Cnyxe6Hoe nose NoacMcTeMbl pennkaumm

id_deal i8 Homep caenkn

sess_id i4 MaeHTudmkaTop ToproBoii ceccum

isin_id i4 YHUKasbHbI/ YNCI0BOW MAEHTUUKATOP UHCTPYMEHTA

price d16.5 LleHa

amount i4 O6beM, KON-BO eAMHNL, MHCTPYMEHTA

moment t Bpewms 3aktoueHns caenku

code_sell c7 Koga npopgasua

code_buy c7 Kopg, nokynatens

id_ord_sell i8 Homep 3as1Bkn npogasua

ext_id_sell i4 BHeLHWIA HOMep U3 3as8BKM NpogasLa

comment_sell c20 KoMmeHTapwii 13 3asiBKv npogasLa

trust_sell i1 MpusHak Y (£OBEPUTENbHOMO YMpaBieHusl) U3 3asBku
npogasLa

status_sell i4 Craryc cenku co CTOPOHbI NpofasLa

id_ord_buy i8 Homep 3asBkM nokynarens

ext_id_buy i4 BHeLUHWIA HOMep 13 3as1BKU NoKynatens

comment_buy c20 KommeHTapuii u3 3asaBku nokynarens

trust_buy i1 MpusHak Y (£OBEPUTENLHOMO YyNpaBneHus) U3 3asBku
nokynarens

status_buy i4 Craryc cfieflk1 Co CTOPOHbI NoKynartesns

pos i4 Kon-Bo no3uuuii N0 MIHCTPYMEHTY Ha PbIHKe Nocne CAenku

nosystem il Mpu3HaK BHECUCTEMHOI CLenku

hedge_sell i1 Mpr3HaK xeopKeBoi caenkn co CTOPOHbI NpogasLa

hedge_buy i1 Mpu3HaK Xxe4KeBOW CAEMKN CO CTOPOHbI MOKynaTens

login_sell c20 JNloruH nonb3oBartens npogasua

login_buy c20 JlorviH nonb3oBaTens nokynarens

code_rts_buy c7 Kog PTC nokynarens

code_rts_sell c7 Kog PTC npogasua

fee_sell d26.2 C6op no caenke npogasLa

fee_buy d26.2 C6op no caenke nokynarens

id_deal_multileg i8 Homep caenku no ceaske

MpumeyaHus:

« Mons code_sell, comment_sell, ext_id_sell, trust_sell, hedge_sell, login_sell, code_rts_sell, fee_sell, code_buy,
comment_buy, ext_id_buy, trust_buy, hedge_buy, login_buy, code_rts_buy, fee_buy, 3anonHstoTtca Tonbko ans
CBOVIX CLENOK

» [Mons status_sell n status_buy aBnsoTca 6UTOBbIMW Mackamu, onpeaensoLwwyMm cneytolime 3Ha4eHns:

0x20 Cpenka aBnsetcs cAenkoi akcnupaumm
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Ta6nuuya heartbeat: Cnyxe6Haa Taénuya cepBepHbIX HacoB

[JaHHaa Tabnuua HanosHseTcss SAPOM TOProBOW CUCTeMbl C ONpefenieHHol NepuoauyHOCTbI0 U MOXET 6biTb
1CMosb30BaHa 18 334a4 CUHXPOHU3AUMM (Hanpumep, A/ MPOBEPKM NPUX0Aa BCeX CAEMOK 3a onpeaeneHHbIi
MOMEHT BpemeHu). Tabnuia Ucnonb3yetca B pexvve [o6aBfeHus 3anuceil; ouncTka Tabnmibl NPOUCXOAUT B
HOYHOE BpeMs.

Ta6nuuya 9. Mona Taénuybl heartbeat

Mone Tun OnucaHue

repliD i8 CnyxebHoe nosne nofcucTeMbl pennkawmm
replRev i8 Cnyxe6Hoe nosne nogcucTemMbl pensvkaLlum
replAct i8 Cnyxe6Hoe nose NoacMcTeMbl pennkaumm
server_time t [ata v Bpems cepsepa

Ta6nuuya sys_events: Ta6nuya coobITUiA

Ta6nuua 10. Mona Tabnuubl sys_events

Mone Tvn OnucaHue

repllD i8 Cnyxe6Hoe nosne nogcucTemMsl pensmkaLlum
replRev i8 Cnyxe6Hoe nose NoacMcTeMbl pennkaumm
replAct i8 Cnyxe6Hoe nosne nogcucTeMbl pennkaumm
event_id i8 YHVKaNbHbIA naeHTUGUKaTOp COBbLITUSA
sess_id i4 Homep ceccuu

event_type i4 Tun cobbITus

message c64 OnucaHue cobbITus

MpumeyaHus:

¢ Bo3MOXHble TuMNbl COOLITUIA

event_type =1

message = "session_data_ready"

event_type =2

message = "intraday_clearing_finished"

event_type =3

message = “clearing_data_ready"

NMotok FORTS_ORDLOG_REPL - AHOHUMHbIN orders_log

Cxema fgaHHbIX

Tabnuup:

« orders_log - XXypHan 3a880K

« multileg_orders_log - XXypHasn 3a8BOK Nno cBA3Kam

* sys_events - Tabnuua cob6bITHi

Ta6nuuya orders_log: XXypHan 3asaBoOK

Ta6nuua 11. Monsa Ta6nuubl orders_log

Mone Tun OnucaHue

repliD i8 Cnyxe6Hoe nosne nofcucTeMbl pennkawmm
replRev i8 Cnyxe6Hoe nosne nogcucTemMbl pensvkaLlum
replAct i8 Cnyxe6Hoe nosne nNogcMcTeMbl pennkawumm
id_ord i8 Homep 3as1Bku

sess_id i4 MaeHTudmkaTop TOproBoii ceccum

moment t Bpemsi usmeHeHUsi COCTOSIHWS 3as1BKN
status i4 Cratyc 3asBku

action i1 [elicTBue ¢ 3asaBKOM
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Mone Tun Onucaxve

isin_id i4 YHVKaNbHbIA YNCN0BOM MAEHTUCHMKATOP MHCTPYMEHTa

dir i1 HanpasneHve

price d16.5 LleHa

amount i4 KonnuyecTtso B onepaumu

amount_rest i4 OcrTasBLUeecs KOIMYeCcTBO B 3a8BKe

id_deal i8 NaeHTudmkaTop cAenkv No AaHHON 3anmcu XypHana 3asBok
deal_price d16.5 LleHa 3ak/104eHHO caenkm

MpumeyaHus:

« [lone status npeacraBnsieT coboii GUTOBYO Macky

0x01

0x02

0x04
0x1000
0x100000
0x200000
0x400000
0x20000000

0x00080000

KoTnpoBoyHas
BcTpeuHasn

BHecuctemHas

3anuco ABnseTcs ﬂOCl'Ie/J,HeVI B TpaH3aKyunmn

3anunce ABnseTcs pe3ynbratom onepauynmn nepemMeLleHnsa 3aiaBkKn

3anuce SIBNSETCS pe3y/LTaTtoM onepauun yaaneHus 3assku

3anucb ABNAETCA pe3y/ibTaTtom rpynnosoro yaaneHusa

MNpy3Hak yaaneHna octatka 3asaBKu Mo NPUYMHEe KPOCC-CAesKN

3anska Fill-or-kill

« [Mone action onucbIBaET AeliCTBME, NPOU3oLIELLIEee C 3asBKO

0 3asBKa ygasieHa

1 3anBka gobasneHa

2 3asBKa cBefeHa B CAenky

* lone id_OI’dl CO4EepXUT HOMEpP nepBon 3asBKM B nocnenosaresibHOCTU I'IepeBbICTaBI'IeHVIVI 3asiBKn CoO Cpokom

ncreveHna

Ta6nuua multileg_orders_log: XKXypHan 3asBOK No cBA3KaM

Ta6nuua 12. Mona taénuuybl multileg_orders_log

Mone Tvn OnucaxHue

repllD i8 Cnyxe6Hoe nose nogcucTemMbl pensmkaLlum

replRev i8 Cnyxe6Hoe nosne NoAcMcTeMbl penvkaumm

replAct i8 Cnyxe6Hoe nosie noacucTemMbl penmkalum

id_ord i8 Homep 3asBku

sess_id i4 MaeHTrdmkaTop TOpProBoii ceccmm

moment t Bpemsi usmeHeHUsi COCTOSIHWS 3a51BKN

status i4 CraTtyc 3asBKu

action i1 [LeiicTBre ¢ 3asBKOIA

isin_id i4 YHUKasIbHbI/ YNCI0BOW MAEHTUUKATOP UHCTPYMEHTA
dir i1 HanpasneHve

price d16.5 LleHa

amount i4 KonnuecTso B onepauum

amount_rest i4 OcrTaBLUeecs KoNM4ecTBO B 3asiBKe

rate_price d16.5 CraBka 3aBK/

swap_price d16.5 CBon-LieHa 3asBk1

id_deal i8 NaeHTUdmkaTop cAenku no faHHoW 3anucm xXypHana 3asBoK
deal_price d16.5 LleHa 3ak/1H04eHHOI CcAenkn
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MpumeyaHus:

« [lone status npeacraBnsieT coboii GUTOBYO MacKy

0x01 KotuposouHas
0x02 BcTpeuHasn
0x04 BHecuctemHas

0x1000 3anuch ABnseTca nocnefHeli B TpaH3akumm
0x2000 3asska Peno ¢ KL,
0x20000 3asBska Peno
0x40000 O6bluHasA 3asBKa Mo CBA3KE
« [Mone action onucbiBaeT AelicTBMe, NpounsoLuesLLee ¢ 3asBKOV
0 3asBka ypasieHa
1 3anBka gobasneHa
2 3asBKa cBefieHa B CcAenky
* [Mone rate_price Ans MHCTPYMEHTOB, TOPryembIxX B CBON LieHe, cogepxuT 0.

Ta6nuuya sys_events: Ta6nuya coobITUiA

Ta6nuuya 13. Mona taénuubl sys_events

Mone Tun OnucaHue

repliD i8 Cnyxe6Hoe nosne nofcucTeMbl pennkaumm
replRev i8 Cnyxe6Hoe nosne nogcucTemMsl pensvkaLlum
replAct i8 Cnyxe6Hoe nose NogcMcTeMbl penvkaumm
event_id i8 YHUKa/bHbI nAEHTUGNKATOP COObITHA
sess_id i4 Homep ceccuun

event_type i4 Tun cobbITuA

message c64 OnucaHue cobbITus

MpumeyaHus:

¢ Bo3MOXHble Tvnbl COOLITUIA

event_type=1
message = "session_data_ready"

event_type =2
message = "intraday_clearing_finished"

event_type =3
message = "clearing_data_ready"

Motok FORTS_FUTORDERBOOK_REPL - ®dbloyepchl: Cpes cTakaHa

Cxema gaHHbIX
Tabnuupl:
« orders - JloroBasi Tabnua 3asBoK

« info - iHdopmauusa o cTakaHax

Ta6nuua orders: /loroBas Ta6nuua 3asBoK

Ta6nuuya 14. Mona ta6nuybl orders

Mone Tvn OnucaHue

repllD i8 Cnyxe6Hoe nose NoAcMcTeMbl pennkaumm
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Mone Tun Onucaxve

replRev i8 CnyxebHoe nosne nofcucTeMbl pennkawmm
replAct i8 Cnyxe6Hoe nosne nogcucTemMbl pensmkalum
id_ord i8 Homep 3asBku

sess_id i4 M aeHTudmkaTop TOproBoii ceccum

client_code c7 Kog, knnenTa

moment t Bpemsi usmeHeHUsi COCTOSIHWS 3as1BKN

status i4 Cratyc 3asBku

action i1 [elicTBure c 3aaBKOl

isin_id i4 YHVKabHbIA YNCNI0BOM NAEHTUCHMKATOP MHCTPYMEHTa
dir i1 HanpasneHve

price d16.5 LleHa

amount i4 KonnuyecTtso B onepaumu

amount_rest i4 OcrTasBLUeecs KOIMYeCcTBO B 3a8BKe

comment c20 KommeHTapwuii Tpeligepa

hedge i1 Mpu3HaK XemKeBoi 3asBKn

trust i1 Mpur3HaK 3a8BK1 JOBEPUTENIBHOIO ynpaBieHns
ext_id i4 BHelLuHWiA Homep

login_from c20 JloruH nonb3oBaTens, NOCTaBMBLLETO 3asBKY
broker_to c7 Kog FORTS dhmpmbl-apecaTta BHECUCTEMHOW 3a5BKM
broker_to_rts c7 Koa RTS dmpMbl-agpecata BHECUCTEMHOMN 3asBKN
date_exp t [lata ncreueHuns 3anBku

id_ord1 i8 Homep nepBoii 3a8BkM

broker_from_rts c7 Kop PTC knuneHTa - Bnagenbla 3asBku
init_moment t Bpems nosiBNeHunst 3asiBku

init_amount i4 HauyanbHoe Ko/iM4ecTBo B 3asBKe

MpumeyaHus:

« [None status npeacrasnseT coboli 6UTOBYIO Macky

0x01 KoTupoBouHas

0x02 BcTpeuHasn

0x04 BHecuctemHas

0x100000 3anucb ABNAETCA pesy/ibTatoM onepalun nepemMeLleHns 3asaBku
0x200000 3anuch ABNAETCA pe3y/ibTatom onepauun yaaneHus 3asaBku
0x400000 3anuvcb SABNAETCA pesy/ibTaTtom rpynnosoro yaaneHusa

0x20000000  TMpu3Hak yaaneHus octaTka 3asaBKy No NpUUYnHe Kpocc-CAenkn
 [one action onvceiBaeT AeicTBre, Npon3oLLeLLee C 3aABKON

1 3anBka gobasneHa

2 3asBKa cBefeHa B cAenky

Ta6nuua info: MHchopmauusa o ctakaHax

Ta6nuua 15. MNona taénuubl info

Mone Tvn OnucaxHue

repllD i8 Cnyxe6Hoe nosne nogcucTemMbl pensvkalum
replRev i8 Cnyxe6Hoe nosne NoacMcTeMbl pennkawumm
replAct i8 Cnyxe6Hoe nosie NoacucTemMbl penmkalum
infolD i8 YHVKanbHbINA KoY
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Mone Tun Onucaxve

logRev i8 PeBusns no blovyepcam Ha MOMEHT POpMMPOBaHUSA
CHanwoTa

moment t Bpemsi hopmmpoBaHus cHanwota

Motok FORTS_OPTORDERBOOK_REPL - OnyuoHbl: Cpe3 cTakaHa

Cxema gaHHbIX
Tabnuupl:
« orders - J/loroBas Tabnmua 3asBoK
« info - VIHdhopmauws o cTakaHax

Ta6nuua orders: J/loroBas Taénuua 3asBOK

Ta6nuuya 16. Mona ta6nuubl orders

Mone Tun OnucaHue

repliD i8 Cnyxe6Hoe none nofcucTeMbl pennkawmm
replRev i8 Cnyxe6Hoe nosne noacucTemMbl pensmkaLum
replAct i8 Cnyxe6Hoe nosne NofAcMcTeMbl pennkawmm
id_ord i8 Homep 3asBku

sess_id i4 M aeHTudmkaTop TOprosoli ceccum

client_code c7 Kopa knneHta

moment t Bpemsi usmeHeHUsi COCTOSIHWS 3a51BKN

status i4 CraTtyc 3asBku

action i1 [lleiicTBye ¢ 3anBKoi

isin_id i4 YHUKasIbHbI/ YNCI0BOW MAEHTUUKATOP UHCTPYMEHTA
dir i1 HanpasneHve

price d16.5 LleHa

amount i4 KonnuecTso B onepauum

amount_rest i4 OcrTaBLUeecs KoNM4ecTBO B 3asiBKe

comment c20 KommeHTapwuii Tpeligepa

hedge i1 Mpu3HaK xemKeBoi 3asBKn

trust i1 lMpu3Hak 3asBKN JOBEPUTENBHOIO yrpasieHns
ext_id i4 BHeLIHWIA Homep

login_from c20 JloruH nonb3oBaTens, NOCTaBMBLLETO 3asBKY
broker_to c7 Kog FORTS dompmbl-agpecaTta BHECUCTEMHOW 3aBKM
broker_to_rts c7 Kog RTS dmpmbl-agpecaTta BHECUCTEMHOW 3as1BKM
date_exp t [lata ucteueHns 3asBku

id_ord1 i8 Homep nepBoii 3aBkM

broker_from_rts c7 Kog PTC knneHTa - BNagenbLa 3asiBku
init_moment t Bpems nosiBneHuns 3assku

init_amount i4 HauyanbHoe KonmyecTBo B 3asBKe

MpumeyaHus:

« [lone status npeacrasnseT coboli 6UTOBYIO Macky

0x01 KotuposouHas

0x02 BcTpeuHasn

0x04 BHecuctemHas

0x100000 3anucb ABNAETCA pesy/ibTatoM onepalun nepemMeLLeHns 3asaBku
0x200000 3anucb AABNAETCA pesy/bTatom onepauun yaaneHus 3asasku
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0x400000

0x20000000

3anuce AIBNsieTCs pe3y/iLTaToM rpynnoBoro yaaneHus

MNpu3Hak yaaneHna octatka 3asaBKW Mo NPUYMHE KPOCC-CAENKN

« [one action onvceiBaeT AeiicTBre, NponsoLLesLlee ¢ 3asBKOM

1 3asBka fobaBneHa
2 3asBKa cBefeHa B cAenky

Ta6nuya info: MHchopmauusa o ctakaHax

Ta6nuuya 17. MNona taénuybl info

Mone Tvn OnucaHve

repliD i8 Cnyxe6Hoe nosne nofcucTeMbl pennkasmm

replRev i8 Cnyxe6Hoe nose NoAcMCcTeMbI pennkawmm

replAct i8 Cnyxe6Hoe nosne nogcMcTeMbl pennkaumm

infolD i8 YHVIKa/IbHbINA KoY

logRev i8 PeBu3u1s no onumMoHam Ha MOMEHT (hOPMUPOBaHUSA CHIMLLOTA
moment t Bpemsi hopmmpoBaHus cHanwota

NMotok FORTS_ORDBOOK_REPL - Cpe3 ctakaHa. AHOHUMHbIA

Cxema gaHHbIX
Tabnuupl:
« orders - JloroBasi Tabnuua 3asBoK
« info - IHdhopMauums o cTakaHax

Ta6nuua orders: J/loroBas Taénuua 3asBoK

Ta6nuuya 18. Mona ta6nuubl orders

Mone Tvn OnucaHue

repliD i8 Cnyxe6Hoe nosne nNogcMcTeMbl penvkawumm
replRev i8 CnyxebHoe nosne nofcucTeMbl pennkawmm
replAct i8 Cnyxe6Hoe nosne nofcucTeMbl pennkasmm
id_ord i8 Homep 3asBku

sess_id i4 M peHTrdmkaTop TOproBoii ceccum
client_code c7 Kopg knneHTa

moment t Bpems n3meHeHns coCTosHMSA 3asBkn
status i4 Craryc 3aaBKu

action i1 [elicTBue c 3asBKol

isin_id i4 YHVIKa/bHbI YACOBOW NAEHTUNKATOP NHCTPYMEHTa
dir i1 HanpasneHue

price d16.5 LleHa

amount i4 Konunuectso B onepauuun

amount_rest i4 OcrTaBlUeecs KO/IMYeCcTBO B 3a8Bke
init_moment t Bpems nosiBneHuns 3assku

init_amount i4 HayanbHoe KonmyecTBO B 3asBKe

Ta6nuya info: MHchopmauusa o cTakaHax

Ta6nuuya 19. Nona taénuubl info

Mone Tvin

OnucaHue

repllD i8

Cnyxe6Hoe none NoAcUCTEMbI penvkaLmm
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Mone Tvn OnucaHve

replRev i8 CnyxebHoe nosne nofcucTeMbl pennkawmm
replAct i8 Cnyxe6Hoe nosne nogcucTemMbl pensmkalum
infolD i8 YHUKanbHbIN KoY

logRev i8 PeBn3nsi Ha MOMEHT hOPMUPOBaHNS CHAMLWOTa
moment t Bpems chopmmpoBaHms cHanwoTa

Motok FORTS_FUTCOMMON_REPL - ®dblouepchl: oouwas
uHcopmayun
Cxema gaHHbIX
Tabnnub:
« common - O61yas MHopMALWS MO ceccin
Ta6nuya common: O6was nHdopmaymsa Nno ceccum

Tabnvua cogepxuT

Ta6nuya 20. Mona Taénuybl common

Mone Tvn OnucaxHue

repllD i8 Cnyxe6Hoe nose NoAcMCcTeMbI pennkawmm

replRev i8 Cnyxe6Hoe nosne nogcucTeMbl pennkaumm

replAct i8 CnyxebHoe none nofcMcTeMbl pennkawmm

isin_id i4 YHUKasIbHbI/ YNCI0BOW MAEHTUUKATOP UHCTPYMEHTA

sess_id i4 M aeHTrudmkaTop TOproBoii ceccum

best_sell d16.5 LleHa nyuiueli 3aBK1 Ha Npogaxy

amount_sell i4 KonnuecTso B 3asBKax Ha Npogaxy C siyyluei LeHomn

best_buy d16.5 LleHa nyuLueli 3asiBKM Ha NOKYMNKY

amount_buy i4 KonnuecTtso B 3asiBKax Ha NOKYMKy C NyyLlei LeHoi

price d16.5 Llena nocnegHei caenku

trend d16.5 TpeH4 M3MeHeHVs LUeHbl (pasHuua mexgy ueHamy AByxX
nocnefHNX CAENoK)

amount i4 KonnuecTBo B nocnegHeii caenke

deal_time t [ata n Bpems nocnegHei caenkm

min_price d16.5 MuvHUManbHas LeHa

max_price d16.5 MakcumasnbHas LeHa

avr_price d16.5 CpefHeB3BeLLeHHas LeHa

old_Kkotir d16.5 PacueTHas LueHa npefbiaylieii ceccum

deal_count i4 KonnyecTtBo caenok

contr_count i4 O6Luee KOIMYECTBO KOHTPAKTOB B cAeslkax

capital d26.2 CyMMapHbIii 06bEM ceNoK B py6nsix

pos i4 TekyLLee KO-BO OTKPbITbIX NO3NLIWIA

mod_time t [ata n Bpems usMeHeHus 3anuncu

cur_Kkotir d16.5 TekyLuas KOTVpOBKa

cur_kotir_real d16.5 PbIHOYHasA KOTMPOBKa

orders_sell_qty i4 KonnyecTtBo 3adBOK Ha Npogaxy

orders_sell_amount i4 O6BLEM B KOHTPaKTax B 3asiBKax Ha npogaxy

orders_buy_qty i4 KonmuecTtso 3asBOK Ha NOKYMNKy

orders_buy_amount i4 O6bEM B KOHTpakTax B 3asiBKax Ha NoKyrnky

open_price d16.5 LleHa oTKpbITUSA

close_price d16.5 LleHa 3akpbITus
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Mone Tun Onucaxve
local_time t Mone Ana MOHWUTOPWHIa penankaumMm common
MpumeyaHus:

« [Mone open_price coaepXuT LEeHy NepBOi cAenkn B TeKyLLeli ceccun, a ecnv eé Het, 710 0

» [lone close_price cogepXuT LEeHY NocneaHen caenku B TeKyLLen ceccun, a ecm eé Her, To 0
Motok FORTS_OPTCOMMON_REPL - OnuuoHbl: oowas
uHcopmayun
Cxema gaHHbIX

Tabnuup:

¢ common - O6Lwas nHcopmaums no ceccum
Ta6nuua common: O6uas nHchopmayums no ceccuu

Tabnvua cogepxunT

Ta6nuya 21. Mona Taénuybl common

Mone Tun OnucaHue

repliD i8 Cnyxe6Hoe nosne noacMcTeMbl pennkaumm

replRev i8 CnyxebHoe none nofcMcTeMbl pennkawmm

replAct i8 Cnyxe6Hoe nosne nogcucTemsl pensmkaLlum

isin_id i4 YHUKasbHbI YNCI0BOW MAEHTUUKATOP UHCTPYMEHTA

sess_id i4 M peHTrudmkaTop TOproBoii ceccum

best_sell d16.5 LleHa nyuiueri 3asiBK1 Ha npogaxy

amount_sell i4 KonnuecTBo B 3asiBKax Ha NpoAaxy € NyudLleit LeHoi

best_buy d16.5 LleHa nyuLueli 3asiBK1 Ha NMOKYMNKY

amount_buy i4 KonnyecTtBo B 3asiBKax Ha MOKYMKy C NydLleli LLeHOo

price d16.5 LleHa nocnegHeli caenku

trend d16.5 TpeHA M3MeHeHVs LeHbl (pasHuua mexay LeHamu Ayx
nocnegHvx caenok)

amount i4 KonnuecTso B nocnefHeii caenke

deal_time t [lata n Bpems nocnegHew caenkm

min_price d16.5 MuvHUMasibHasA LieHa

max_price d16.5 MakcumanbHas LeHa

avr_price d16.5 CpenHeB3BeLUeHHas LeHa

old_kotir d16.5 PacueTHas ueHa npegbiayLuei ceccum

deal_count i4 Konnuectso caenok

contr_count i4 O6bLLee KOIMYECTBO KOHTPAKTOB B CAe/Kax

capital d26.2 CyMMapHbIii 06bEM cenokK B py6nsix

pos i4 TekyLLee KO-BO OTKPbITbIX NO3NLINIA

mod_time t [lata n Bpems n3mMeHeHns 3anucu

isin_is_spec il Mo 3TOMY MHCTPYMEHTY ceilyac BO3MOXHO nojasaTb 3anpochl
Ha KOTVPOBKY.

orders_sell_qty i4 KonmyecTtBo 3adBOK Ha Npogaxy

orders_sell_amount i4 O6BLEM B KOHTPaKTax B 3asiBKax Ha npogaxy

orders_buy_qty i4 KonmyecTtso 3asBOK Ha NOKYMNKy

orders_buy_amount i4 O6bEM B KOHTpaKTax B 3asiBKax Ha Nokyrnky

open_price d16.5 LleHa oTKpbITUS

close_price d16.5 LleHa 3akpbITus
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Mone Tun Onucaxve
local_time t Mone Ana MOHWUTOPWHIa penankaumMm common
MpumeyaHus:

» [lone open_price coaepXuT LEeHY NEpPBOi CAeNKN B TEKYLLEl ceccun, a ecnu eé Her, 1o 0

« [Mone close_price coaepXuT LeHy NnocneaHei CAenkn B TeKyLLEel Ceccum, a ecim eé Her, To 0

NMoTokun arperupoBaHHbIX CTaKaHOB

OnpepgeneHbl HECKO/IbKO MOTOKOB A/151 arpernpoBaHHbIX KOTUPOBOK, OT/INYAIOLLMXCA /Ty OMHOIA.
[ns dbloyepcos:

e FORTS_FUTAGGR50_REPL — cTakaH rny6uHoii 50 KoTrpoBok

* FORTS_FUTAGGR20_REPL — ctakaH riny6uHoii 20 KoTpoBOK

¢ FORTS_FUTAGGRS5_REPL — cTakaH rny6vHoii 5 KoTMpoBoK

[N onumMoHoB:

* FORTS_OPTAGGR50_REPL — ctakaH riny6uHoi 50 KoTpoBok

¢ FORTS_OPTAGGR20_REPL — ctakaH riny6uHoii 20 KoTMpPOBOK

*« FORTS_OPTAGGR5_REPL — cTakaH rny6uHoli 5 KoTpOBOK

3ameyaHue

BO3MOXHOCTb MOAK/IHOUATLCS K ONpesenieHHOMY NMOTOKY pensimkauuu onpeaensieTcs npaBaMu akkayHTa
LU/1t03a B CUCTEME.

Cxema gaHHbIX
Tabnuupl:
« orders_aggr - ArperpoBaHHble CTakaHbl
Ta6nuua orders_aggr: ArperupoBaHHble CTaKaHbl
Tabnuua CcofepXuT CMAUCOK arperpoBaHHbIX KOTUPOBOK. Kaxaasi arperpoBaHHasi KOTMpOBKAa SBASETCS
pesynbTatoM CyMMMPOBaHUA MO OGbEMY aKTUBHbIX 3asBOK C OAMHAKOBbLIMA WHCTPYMEHTOM, UEHOW u
HanpasneHNEM.
PeXuMbl NCNO/b30BaHNA TabNULbl B 3aBUCUMOCTY OT PEXMMOB PaboThbl TOPrOBOI CUCTEMbI:
* HouHoli nepuog, - Tabnuubl cogepxar AaHHble HA MOMEHT 3aBepLUEHMS] BeUepHei ceccum
« ToproBas ceccusi 0 MPOM. KIMpUHra - Tabnuua 06HOBNAETCS aKTUBHLIMU 3asiBKaMu
o [TpOM. KMPUHT - Tabnnua He 0GHOBMSIETCA 1 COAEPXUT JaHHble HA MOMEHT Hayana npPoMm. KIMpUHra
« ToproBasi ceccusi nocne NpPoM. KNnpuHra - Tabnmua 06HOBNSETCA aKTUBHLIMU 3asiBKaMu
e KnupwHr - Tabnuua ouniaercs

* BeuepHssa Toprosas ceccus - Ta6m4ua 06HOBAETCA aKTUBHBLIMU 3asiBKaMun BeqepHeM ceccun

Ta6nuua 22. Mona Tabnuubl orders_aggr

Mone Tvn OnucaxHue

repllD i8 Cnyxe6Hoe nosne nogcucTemMsl pensmkaLlum

replRev i8 Cnyxe6Hoe nose NoacMcTeMbl pennkawumm

replAct i8 CnyxebHoe nosne nogcMcTeMbl pennkaumm

isin_id i4 YHVKabHbIA YNCNO0BOI MAEHTUCHMKATOP MHCTPYMEHTa
price d16.5 LleHa KOTMpOBKM

volume i8 O6beM arpernpoBaHHO KOTUPOBKU

moment t Bpems nocnefgHero 06HOBNEHNS KOTUPOBKM
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Mone Tun Onucaxve
dir i1 Hanpas/ieHvie KOTUPOBKY
MpumeyaHus:

¢ 3anucu B Tabsmue MOryT O6HOBATLCSA MOIHOCTLI, T.€. OOHOBASATLCS MOXET He TO/IbKO 06LEM KOTUPOBKM
(volume), HO U MHCTPYMEHT, UeHa, HanpasneHne. B cnyyae HacTynjieHUs1 Takoro cOObITUS CYMTaeTCs, 4YTO
npeablayLias KOTMPOBKa BbilLla U3 CTakaHa, a HoBas — NosiBUAach.

e B Tabnuue MOryT MpUCYTCTBOBaTb 3anucy C HyneBbiM 06bEMOM (volume = 0). Takue 3anucu cnegyet
UrHopupoBaTb. Mpy 3TOM, MOXET MPOWUCXOAWT OGHY/EHWE CYLLECTBYIOLLEA KOTUPOBKM — 3TO O3HAYAET, YTo
KOTMPOBKA BbILL/IA U3 CTakaHa WK 3anosiHEHUe Hy/NeBol KOTUPOBKY KakuMu 60 3HAUEHUSIMI — 3TO 03HAYAET,
UTO KOTMPOBKA C HOBLIMM 3HAYEHVSIMU BOLL/IA B CTaKaH.

Motok FORTS_POS_REPL - UHopmauusa o nosnumax

Cxema gaHHbIX
Tabnmupl:
¢ position - M031LMKN KTMEHTOB
¢ sys_events - Tabnuua co6bITUiA

Ta6nuuya position: Mo3uuum KNNEHTOB

Tabnuua cogepXuT nHopMaLmio 0 NO3MUMUAX KIIMEHTOB.

Ta6nuua 23. Mona Tabnuybl position

Mone Tvn OnucaHve

repliD i8 CnyxebHoe nosne nofcucTeMbl pennkawmm

replRev i8 Cnyxe6Hoe nosne noacucTemMsl pensvkaLlum

replAct i8 Cnyxe6Hoe nose nNoacuMcTeMbl pennkawumm

isin_id i4 YHWKa/TbHbIA YACIOBOV NAEHTUINKATOP MHCTPYMEHTA

client_code c7 Kopg, knnenTa

open_gty i4 KonnuecTtBo nosuuuii Ha Havano ceccun

buys_qty i4 KonmuecTBo Kyn/ieHHbIX KOHTPAKTOB B XO4e Ceccumn

sells_qgty i4 KonmuecTso NpoAaHHbIX KOHTPaKTOB B XOAe ceccum

pos i4 TekyLuas nosuums

net_volume_rur d26.2 HeTTo-cymma aeHer, B py6nsix, Ha KOTOPYH 6bl/I COBEpLUEHbI
caenkn. TlonoxuTeNlbHOe YMCNO - AeHbIM  NPUXOAAT,
oTpuuaTenbHoe - AeHbr BbiniauvBaoTcs

last_deal_id i8 Homep nocnepaHeli caenku

waprice d16.5 CpepgHeB3BeLUeHHas LeHa

Ta6nuuya sys_events: Ta6nuya coobITUiA

Ta6nuua 24. Mona Tabnuubl sys_events

Mone Tun OnucaHue

repliD i8 CnyxebHoe none nofcMcTeMbl pennkawmm
replRev i8 Cnyxe6Hoe nosne nogcucTemMsl pensmkaLlum
replAct i8 Cnyxe6Hoe nosne NoAcucTeMbl pennkawumm
event_id i8 YHuUKanbHbIli naeHTndMKaTop cobbITus
sess_id i4 Homep ceccun

event_type i4 Tun cobbITuA

message c64 OnucaHue cobbITus

MpumeyaHus:

* B03MOXHble TUMNbI COObITUI

54



LWnto3 POPTC Plaza-2

event_type=1
message = "session_data_ready"

event_type =2
message = "intraday_clearing_finished

event_type =3
message = "clearing_data_ready"

Motok FORTS_PART_REPL - NHcdhopmauusa o cpegcTtBax n nmmmrax

Cxema gaHHbIX
Tabnuupl:
« part - CpecTBa v IMMUTBLI KTMEHTOB
e sys_events - Tabnuua co6bITHiA

Ta6nuua part: Cpeacrtea U IMMUTBLI K/TMEHTOB

Tabnvua cogepXunT MHDOPMALMIO O IMMUTaX K/TMEHTOB.

Ta6nuuya 25. Mona Taénuubl part

Mone Tun OnucaHue

repliD i8 Cnyxe6Hoe nosne nofcMcTeMbl peninkawmm

replRev i8 Cnyxe6Hoe nosne noacucTemMsl pensmkaLum

replAct i8 Cnyxe6Hoe nosne NoAcMCcTeMbI pennkawmm

client_code c7 Koga knneHta

coeff_go d16.5 KoathdmmeHT knmeHTtckoro MO

coeff_liquidity d16.5 KoathdpmmeHT NnkBUAHOCTU

money_old d26.2 Bcero geHer Ha koHeLl, npeablayLiei ceccum

money_amount d26.2 Bcero peHer

money_free d26.2 CB060gHO aeHer

money_blocked d26.2 3abnoknpoBaHo feHer

pledge_old d26.2 3as10roB Ha Ha4aso ceccum

pledge_amount d26.2 Bcero 3anoros

pledge_free d26.2 CBo60gHO 3a10roB

pledge_blocked d26.2 3abnoknpoBaHo 3as10roB

vm_reserve d26.2 CymMMa, 3apesepBupoBaHHas nog ortpuuatesnbHyto BM no
3aKPbITbIM MNO3ULMAM

vm_intercl d26.2 BapuaunoHHasa mapxa, cnmcaHHas U nosyyeHHas B Npom.
KVPWHT

fee d26.2 CnuncaHHbIli c6op

fee_reserve d26.2 3ab610k1poBaHHbIii peseps cbopa nog 3asaBKu

limit_spot_buy d26.2 NumunT Ha Mokynky CnoTtos

limit_spot_buy_used d26.2 Vcnonb3oBaHHbIA JInMuT Ha Mokynky CnoTos

is_auto_update_limit i1 Mpu3HaK aBTOMATUYECKON KOPPEKUUM MMUTA Ha BENNUYUHY
[oxoAa npu 3akadke nocne kavpuHra: 0-HeT, 1-MeHsATb.

is_auto_update_spot_limit i1 Mpu3HaK aBTOMATMYECKOW Koppekuun nuMutoB no Crnotam
(Ha Mpogaxy, 1 Ha Mokynky) Npx 3akayke nocse KAmpuHra: 0-
HeT, 1-MeHATb

no_fut_discount i1 dnar 3anpeLleHns NCrob30BaHUs CKUAKM No dbrovepcam: 1-
3anper, O-HeT

limits_set i1 Hannuve ycTaHOBMEHHbIX AEHEXHOTO 1 3a/10r0BOr0 JIMMUTOB

premium d26.2 Mpemuns

premium_order_reserve f Pe3epB npemun nog 3asBku

balance_money d26.2 Casib/io iIEHEeXHbIX TOProBbIX NEPEBOAOB 3a TEKYLLYO CECCUID
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¢ Bo3MoXHble TuMNbl COOLITUIA

event_type =1

message = "session_data_ready"

event_type =2

message = "intraday_clearing_finished"

event_type =3

Mone Tun Onucaxve

vm_order_reserve f Cymma, 3ape3epBupoBaHHas nog oTtpuuatensHyio BM no
3asBKam

money_pledge_amount d26.2 CymmapHas OueHO4YHast CTOMMOCTb 3a/10f0B  MOSIHOTo
obecneyeHus

Ta6nuuya sys_events: Ta6nuya coobITUiA

Ta6nuuya 26. Mona Tabnuubl sys_events

Mone Tun OnucaHue

repliD i8 Cnyxe6Hoe nosne NogcucTeMbl pennkaumm

replRev i8 Cnyxe6Hoe nosie NoacucTemMbl penmkalum

replAct i8 Cnyxe6Hoe nosne nofcucTeMbl pennkawmm

event_id i8 YHUKabHbI nAeHTUGMKATOP COBLITHA

sess_id i4 Homep ceccuu

event_type i4 Tvn cobbITuA

message c64 OnwncaHune cobbITUS

MpumeyaHus:

message = "clearing_data_ready"

Motok FORTS_FUTINFO_REPL - ®bloyepchbl: cripaBo4yHasi U
ceccuoHHasi uHdpopmavusi

Cxema gaHHbIX

Tabnuupl:

 delivery_report - OTyeT 0 nocTaBke

fut_rejected_orders - OTBeprHyTbie B K/TMPUHT 3a51BKN

« fut_bond_registry - CnpaBoyHvK napameTpoB o6nurauuii
« fut_bond_isin - CnpaBo4HWNK MHCTPYMEHTOB 06mMrauuii

¢ fut_bond_nkd - HKJ, Ha gaTtbl Bbinnar KyrnoHoB

fut_intercl_info - nHdopmauusi o BM, paccuntaHHoi no pesysibtatam NpoM. KIMpuHra

« fut_bond_nominal - Pazamepbl BbiniaT HOMWHa/IbHO CTOMMOCTM 06/Iraumm

« fut_vcb - CnpaBo4HVK TOPryeMbIX aKTUBOB

session - ViHopmalysi o Toproeoii ceccum

multileg_dict - CnpaBo4HMK CBA30K

« fut_sess_contents - CNpaBoYHVK TOPryeMbIX MHCTPYMEHTOB

fut_instruments - CnpaBo4HUK UHCTPYMEHTOB

« diler - CnpaBo4HVK MeH hupm

investr - CnpaBoYHVK KNIMEHTOB
« fut_sess_settl - Pe3y/bTaTbl KIMPUHIa: pacyeTHble LieHbl

* sys_messages - COO6LLEeHVsi TOProBOi CUCTEMbI
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* rates - CnpaBoYH1K KypCOB BasllOT

« sys_events - Tabnuua cob6bITHiA

Ta6nuua delivery_report: OTueT o noctaske

Ta6nuua 27. Monsa Tabnuubl delivery_report

Mone Tvn OnucaHue

repliD i8 Cnyxe6Hoe nosne NogcMcTeMbl pennkaumm

replRev i8 CnyxebHoe nosne nofcucTeMbl pennkawmm

replAct i8 CnyxebHoe nosne nofcucTeMbl pennkawmm

date t [ata npoBefeHUs KNMpuHra

client_code c7 Koga knneHta

type c2 MpusHak PO/Bd/knnenTa (RF' - PO; 'BF' - BO; 'CL' - KMEHT).
3peck Bcerga paseH 'CL'.

isin_id i4 YHVKanNbHbIA YNCN0BO NMAEHTUCHMKATOP NCTPYMEHTA

pos i4 KonnuecTso no3vuuii, nognexatyyx NCNoHEeHNIo, Ha Havyas1o
[aHHOro atana nocTaBky (KPOMe UCKHYEHHbIX N0 NPUHLMNY
cosnazeHua NHH (kogos))

pos_excl i4 [na nepBoro 3tana - 3T0 Ko/AvyecTBO NO3WUMIA MO
hbloyepcam, aHHy/IMPOBaHHbIX B CBS3W C TeM, YTO OHWU
yuuTbiBa/IUCb Ha peructpax ¢ ogHum WHH (kogom). Ons
BTOpOro atana scerga 0

pos_unexec i4 KonnyecTtso No3numii, HENCNONHEHHbIX B X0Ae AaHHOro aTana
nocTaBku

unexec i1 MpU3HaK WUCNOMHEHWS/HENCNONHEHNST KIMEHTOM MO3ULMIA,
ykasaHHbIX B none pos_neisp (False - ncnonHeHve, True -
HencnosiHeHve)

settl_pair cl2 Kog PIMC

asset_code c25 Topro.blii KOA NOCTaBASEMOrO aKkTMBa

issue_code c25 [lenosnTapHblii KOA NOCTaBSAEMOro akT1ea

oblig_rur d16.2 O6BLEM 0653aTeNLCTB B pyo6.

oblig_qty i8 O6BLEM 06513aTeNLCTB B Bymarax, LUT.

fulfil_rur d16.2 O6BLEM BbINOMHEHHbIX 0683aTENbLCTB B pyo.

fulfil_qty i8 O6bEM BbINOIHEHHbIX 063aTeNLCTB B Bymarax, LUT.

step i4 MopsaKoBbIi HOMEp 3Tana NocTaBKu

sess_id i4 M peHTrudmkaTop TOproBoii ceccum

id_gen i4 MpeHTndmkaTop aTana hopMupoBaHusi OTHETOB

MpumeyaHus:

« [lone unexec MOXET NPUHUMATb C/eAYIOLLME 3HAYEHNS:

0 WcnonHeHvne

1 HewucnonHeHve

* [Mone step npu noctaske no Cnotam Bcerga NpuUHNMaeT 3HaveHve 1

Ta6nuua fut_rejected_orders: OTBeprHyTbie B KIIMPUHT 3a8BKU

Ta6nuua 28. Mona ta6nuuybl fut_rejected_orders

Mone Tun OnucaHue

repliD i8 CnyxebHoe nosne nofcucTeMbl pennkawmm
replRev i8 Cnyxe6Hoe nosne nogcucTemMsl pensvkalum
replAct i8 Cnyxe6Hoe nose NoAcMcTeMbl pennkaumm
order_id i8 Homep 3asBku

sess_id i4 MaeHTudmkaTop ToproBoii ceccum
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Mone Tvn OnucaHve

client_code c7 Kog knnenTa

moment t Bpemsi U3MEHEHUSI COCTOSIHUS 3asiBKN

moment_reject t Bpewms, korga 3asBka Obina oTBeprHyTa

isin_id i4 YHWKa/TbHbI YACIOBOM NAEHTUINKATOP MHCTPYMEHTA

dir i1 HanpasneHue

amount i4 O6bEM, KONNYECTBO eAVNHUL, UHCTPYMEHTa

price d16.5 LleHa

date_exp t [lata ncreueHuns 3asBku

id_ord1 i8 Homep nepBoii 3asBku

ret_code i4 Kop, Bo3Bpara npoueaypbl nepenocTaHoBKu

ret_message c255 TekcT CcooOLeHN O NpUYMHE OTBEPXEHUS 3asiBKM npu
nepenocTaHoBke

comment c20 KommeHTapuin Tpeligepa

login_from c20 JlorvH nosnb3oBartesns, NOCTaBMBLLErO 3asBKY

ext_id i4 BHeLUHWiA Homep

Ta6nuuya fut_intercl_info: uncpopmaumsa o BM, paccumtaHHoO No pesynbTataM NPOM. K/IMPUHTa

Ta6nuuya 29. Mona taénuuybl fut_intercl_info

Mone Tvn OnucaxHue

repllD i8 Cnyxe6Hoe nosne noAcMcTeMbI pennkawmm

replRev i8 Cnyxe6Hoe nosne nogcMcTeMbl pennkaumm

replAct i8 Cnyxe6Hoe nosne nogcMcTeMbl pennkaumm

isin_id i4 YHVKabHbIA YNCN0BOM MAEHTUCHMKATOP MHCTPYMEHTa

client_code c7 Ko knneHta

vm_intercl d16.2 BapuaLyoHHas mapxa, cnncaHHas Ui noslyYeHHas B Npom.
KMPUHT

Ta6nuua fut_bond_registry: CnpaBo4HUK napameTpoB o6urayuii

Ta6nuua 30. Monsa ta6nuybl fut_bond_registry

Mone Tvn OnucaHue

repliD i8 Cnyxe6Hoe nosne NogcMcTeMbl pennkaumm
replRev i8 Cnyxe6Hoe none nofcucTeMbl pennkawmm
replAct i8 Cnyxe6Hoe nosne nofcucTeMbl pennkawmm
bond_id i4 LincbpoBoii ko obnuraumm

small_name c25 ToproBblii koA B KOpnopaTuBHbIX Toprax PTC
short_isin c25 Bbinyck obnuraumn

name c75 HavmeHoBaHue obnurauum

date_redempt t [ara noraweHusa obnuraumm

nominal d16.5 HomuHan obnurauyum

bond_type i1 Tun: akumsa/obnvraums

year_base i2 Basa roga

Ta6nuua fut_bond_isin: CnpaBOYHUK MHCTPYMEHTOB OGnurauuii

Ta6nuua 31. Nona taénuubl fut_bond_isin

Mone Tvn OnucaHve

repllD i8 Cnyxe6Hoe nosne nogcucTemMsl pensmkalum
replRev i8 Cnyxe6Hoe nose NoAcMCcTeMbI pennkawmm
replAct i8 Cnyxe6Hoe nosne nNogcMcTeMbl pennkaumm
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Mone Tun Onucaxve

isin_id i4 YHVKaNbHbIA YNCN0BOM MAEHTUCHMKATOP MHCTPYMEHTa
bond_id i4 LinchpoBoii ko obnuraumm

coeff_conversion d5.4 KOHBEPCUOHHbI KO3hMLmEHT

Ta6nuua fut_bond_nkd: HK[, Ha patbl Bbinnar KyrnoHoB

Ta6nuuya 32. Mona ta6nuybl fut_bond_nkd

Mone Tun OnucaHue

repliD i8 Cnyxe6Hoe nosne nofcucTeMbl pennkawmm
replRev i8 Cnyxe6Hoe nosne nogcucTemMbl pensmkalum
replAct i8 Cnyxe6Hoe nosne nNogcMcTeMbl pennkawumm
bond_id i4 LindopoBoit kog obnuraumm

date t [larta Bbinnarbl KyrnoHa

nkd d16.7 HKJ Ha faTty Bbinnatbl KynoHa

Ta6nuya fut_bond_nominal: Pasmepbl BbinjaT HOMUHa/ILHOW CTOMMOCTX 0GAUraLumn

Ta6nuuya 33. Mona taénuybl fut_bond_nominal

Mone Tvn OnucaHve

repliD i8 Cnyxe6Hoe nosie NoAcucTeMbl penmkalum
replRev i8 Cnyxe6Hoe nosne nofcucTeMbl pennkawmm
replAct i8 Cnyxe6Hoe nosne nogcucTemMbl pensvkalum
bond_id i4 LincppoBoii kog obnuraumm

date t [lata BbInnatbl kynoHa

nominal d16.5 Pasmep BbinaaT HOMWHa/ILHO CTOMMOCTU

Ta6nuya fut_vch: CnpaBoYHUK TOPryemMbiX aKTUBOB

Tabnuua cofepXuT CNpaBoYHUK 6a30BbIX KOHTPAKTOB AJ151 UHCTPYMEHTOB.

Ta6nuua 34. MNona tad6nuubl fut_vcbh

Mone Tvn OnucaxHve

repllD i8 Cnyxe6Hoe nosne nogcucTemMsl pensmkaLlum
replRev i8 Cnyxe6Hoe nosne NoAcMCcTeMbI pennkaumm
replAct i8 Cnyxe6Hoe nosne nNoacMcTeMbl pennkaumm
code_vch c25 Kop, 6a30Boro aktvea

name c75 HaumeHoBaHve

exec_type cl Tvn ucnonHeHmna

curr c3 BasoTa nnarexa

exch_pay d16.2 BupxeBsoli c6op 3a 1 KOHTpakKT B pybnsx
exch_pay_scalped i1 Mpu3Hak ckanbnupoBaHusa Gupxesoro cbopa
clear_pay d16.2 KnvpuHroBbiii c6op 3a 1 KOHTpakT B py6six
clear_pay_scalped i1 Mpr3HaK ckanbnMpoBaHns KNMPUHIoBOro cbopa
sell_fee d7.3 Komuceunsa ¢ npogasua. He ncnons3yercs
buy_fee d7.3 Komuceunsa ¢ nokynarensi. He ncnonb3syetcs
trade_scheme cl dopma TOpros

section c50 HanmeHoBaHue Cekunn

exch_pay_spot d16.5 BupxeBoii c6op no Cnotam 3a 1 N0T B % OT LieHbI
client_code c7 Ko knneHta

exch_pay_spot_repo d16.5 BupxeBoii c6op no Peno

rate_id i4 MpeHTndomkaTop kypca
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MpumeyaHus:

« TMone exec_type MOXET NPUHUMATL CieflytoLime 3HaYeHNs:

A AnbTEpHATMBHBIN
D TlocTtaBka
I NHpekc

S RTS Standard

« TMone trade_scheme MOXeT NpuHUMAThL CeaytoLne 3HaYeHns:

F C nonHbiM obecneyeHnem

G C 3asorom

Ta6nuuya session: NiHdhopmayusa o TOproBoii ceccum

Tabnuua cogepXxnT MHOpMaLMI0 O pacnucaHun Ceccuii.

Ta6nuua 35. MNona Ta6nuybl session

Mone Tvn OnucaHve

repliD i8 Cnyxe6Hoe nosne nofcucTeMbl pennkawmm
replRev i8 Cnyxe6Hoe nose NoAcMCcTeMbI pennkawmm
replAct i8 Cnyxe6Hoe nose NoAcMCcTeMbI pennkaumm
sess_id i4 MpaeHTudmkaTop TOprosoli ceccum

begin t Bpewms Havana

end t Bpems okoH4YaHWs

state i4 CocTosiHne ceccun

opt_sess_id i4 Homep cooTBeTCTBYIOLLEW OMLMOHHON ceccum
inter_cl_begin t Bpems Havyana npom. KnvpuHra

inter_cl_end t BpeMs okoHYaHusi NPOM. KIMpUHra
inter_cl_state i4 CocTosiHME MPOM. K/TMpUHTa

eve_on i1 Mpn3Hak Toro, YTo 40N BeYepHss ceccus GyaeT NPOBOAUTLCA
eve_begin t Bpemsi Hayana gon. BeyepHeli ceccum
eve_end t Bpemsi okoHYaHWs Aon. BeyepHeli ceccum
mon_on il Mpu3Hak Toro, 4To 40N YTPEHHAA ceccus ByaeT NpoBOANTLCA
mon_begin t Bpems Hayana fon. yTpeHHel ceccum
mon_end t Bpemsi oKoHYaHWs Aon. yTpeHHel ceccum
pos_transfer_begin t Hauano nHTepBana nepeHoca nosuumii
pos_transfer_end t KoHeL, nHTepBasia nepeHoca no3vuui
MpumeyaHus:

« Mons pos_transfer_begin u pos_transfer_end o6o3HauyalT nepuosd BO Bpemsi TOProBOW ceccun, B TeYeHue
KOTOPOro AeicTByeT 0COObIf PeXUM 3akNo4eHNs CAENOK N0 UHCTPYMEHTY C MOCTaBKOM B TEKYLUW TOProBbliii
fJeHb. Bo BpemsA [eiicTBMA [aHHOTO pexuma 3anpelieHbl Bce 3asBKM MO YKasaHHOMY WHCTPYMEHTY, 3a
UCK/IOYEHNEM apeCHbIX 3asiBOK BHYTPW OAHON P®.

« [lone state MOXeT NpUHMMaTL CneayroLme 3HayeHus:

0 Ceccua HaszHayeHa. Henb3s cTaBUTb 3asBKW, HO MOXHO yaanATb.

1 Ceccus nger. MOXHO CTaBUTb U yaanaTb 3asBKU.

2 TlpvocTaHOBKa TOPros No BCEM MHCTPYMeHTaM. Henb3a cTaBuTb 3a8BKW, HO MOXHO yAanAaTh.

3 Ceccus NpUHYAMTENbHO 3aBepLueHa. Heb3s CTaBUTb U yAaNsTb 3asiBKU.

4 Ceccusa 3aBeplUeHa no BpeMmeHu. Hemnb3g cTaBuTb Y yaanisaTh 3adBKU.

« Mone inter_cl_state Bbligaetcs (no 6UTOBO):

0x0

HeonpegeneH. MOXHO CTaBUTL M yAanaTh 3asiBKu.
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0x01 Byaylmii Ha cerofHsl. MOXHO CTaBUTb U yAa/IATb 3asBKM.
0x02 OTmeHeH. MOXHO CTaBUTb U yaansATb 3asBKK.
0x04  TekyLyuid, T.e. AET, HUYETO HENMb3s. Henb3si cTaBuTb 1 yaansiTe 3asiBKU.

0x08 Tekywwii, T.e. uget (N0 BpeMeHM), HO (DAKTUYECKN 3aBEPLUEH W YXE MOXHO BblKauMBaTbCsl, CHUMATb
3asiBKV. Henb3s cTaBWTb 3asiBKU, HO MOXHO YA/ISiTb.

0x10 YcnewHo 3aBepLUeH (B T.4. U N0 BpeMeHU). MOXHO CTaBUTb U yAaNsATb 3asBKU.

Ta6nuua multileg_dict: CnpaBo4YHUK CBA30OK

Ta6nuuya 36. Mona ta6nuuybl multileg_dict

Mone Tun OnucaHue

repllD i8 Cnyxe6Hoe nose NoAcMcTeMbl pennkaumm

replRev i8 CnyxebHoe nosne nogcucTeMbl pennkaumm

replAct i8 CnyxebHoe nosne nofcucTeMbl pennkawmm

sess_id i4 MaeHTUdmKaTop TOpProBoii ceccum

isin_id i4 YHUWKabHbIA YACOBO KOA, CBA3KM

isin_id_leg i4 YHUKasbHbI KO MHCTPYMEHTA, BXOASLLEro B CBA3KY
gty_ratio i4 KoathdmmeHT KonnyecTsa

MpumeyaHus:

* CwMbIC/1 NONA qty_ratio COCTONT B yKka3aHUW KONMYECTBA U HanpaB/eHNst UHCTPYMEHTA, BXOASLLENO B CBA3KY: €C/in
3HauYeHve qty_ratio > 0, TO AiaHHbI UIHCTPYMEHT BXOAUT B CBA3KY C TEM Xe HanpaB/eHneM, C KakuM 1 3asiBka no
cBsI3Ke, ecnu gty_ratio < 0 — ¢ TPOT1BONOMOXHLIM. AGCONIOTHOE 3HaYeHe qty_ratio onpeaensieT Ko3adhULMEHT,
Ha KOTOPbIi YMHOXAETCS KOIMHYECTBO eAMHUL, MHCTPYMEHTa-CBA3KW B 3asiBKe A1 NO/TyHeHUs KONMYecTBa efuHNL,
MHCTpyMeHTa isin_id_leg.

Ta6nuua fut_sess_contents: CnpaBOYHUK TOPryeMbIX MHCTPYMEHTOB

Taﬁnmu,a COAEePXUT CNPaBOYHNK MHCTPYMEHTOB, Ha3HAQY€HHbIX K TOpram B CECCUI0.

Ta6nuua 37. Mona ta6nuubl fut_sess_contents

Mone Tvn OnucaHue

repllD i8 Cnyxe6Hoe nose NofAcMCTEMbI pennkawmm
replRev i8 Cnyxe6Hoe nosne NoacMcTeMbl pennkaumm
replAct i8 Cnyxe6Hoe nosne nofcnMcTeMbl pennkawmm
sess_id i4 MaeHTudmkaTop TOproBoii ceccum

isin_id i4 YHUKasbHbI/ YNCI0BOW MAEHTUUKATOP UHCTPYMEHTA
short_isin c25 Onucarenb MHCTPyMeHTa

isin c25 CVMBO/IbHbIN KO, UHCTPYMEHTA

name c75 HavmeHoBaHMe NHCTpyMeHTa

inst_term i4 CwmeLleHue oT cnota

code_vcb c25 Kog 6a30B0Oro aktvea

is_limited i1 Mpu3Hak HaIMuMA NMMUTOB B TOprax

limit_up d16.5 BepxHWii NMMUT LieHbI

limit_down d16.5 HWKHWIA NUMUT UEHBI

old_kotir d16.5 CKoppeKTMpoBaHHas pacyeTHas LieHa npeaplayLieii ceccum
buy_deposit d16.2 'O nokynartens

sell_deposit d16.2 O npogasLa

roundto i4 KonnuecTBo 3HaKoB nocse 3anaToii B LeHe
min_step d16.5 MVHUMasTbHBINA Lar LeHbl

lot_volume i4 K-BO eanHUL, 6a30BOr0 akTMBa B UHCTPYMEHTE
step_price d16.5 CTOUMOCTb LIara LieHbl

d_pg t [lata okoH4YaHVsA obpalleHVs MHCTPyMeHTa
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Mone Tun Onucaxve

is_spread i1 Mpu3HaKk BXOXAEHWA hblodepca B MeXMeCsuHblli cnpag,. 1 —
BXoauT; 0 — He BXoauT

coeff do.6 KoathpmmeHT mexmMecayHoro cnpaga

d_exp t [Jarta ucnonHeHna MHCTpymeHTa

is_percent i1 MpusHak TOro, 4To (hblouepc Topryetcs B mpoueHTax. 1 -
TopryeTcs npoueHTax, 0 — Topryetcs He B NpoLeHTax

percent_rate d6.2 MpoLueHTHan cTaBka A5 pacyeTa BapuaLlyoHHON Mapxu no
NPOLIEHTHBIM (hblovepcam

last_cl_quote d16.5 KoTnpoBka nocsie nocnefHero KavpuHra

signs i4 Mone npusHakos

is_trade_evening i1 [Mpu3HaK TOProev B BEUEPHIOK CECCUID

ticker i4 YHuKasbHbIli YncnoBoii kog MasHoro CnoTa

state i4 CocTosiHMe TOProB/N NO UHCTPYMEHTY

price_dir i1 Hanpas/ieHve ueHbl MHCTpyMeHTa

multileg_type i4 Twvn cBA3KK

legs_qty i4 KonmyecTBo MHCTPYMEHTOB B CBA3KE

step_price_clr d16.5 CTOMMOCTb Luara LieHbl Be4epHEro KavpuHra

step_price_interclr d16.5 CTOMMOCTb Lara LieHbl MPOM. K/IMpUHra

step_price_curr d16.5 CTOMMOCTb MWHMM&/IbHOIMO Llara LeHbl, BblpaXXeHHas B
BaslloTe

d_start t [lata BBOfAA VHCTPYMEHTa B o6palleHmne

exch_pay d16.5 BupxeBoii c6op

MpumeyaHus:

* CocTosHMe ceccun UMeeT MPUOPUTET Haf COCTOAHWEM WHCTPYMeHTa. To ecTb, eC/iM Ceccus HaxoauTtca B
COCTOAHUKN «NpUOCTaHOB/NEHa» NN «3aBepLleHa», TO N0 BCEM UHCTPYMEHTa Hesib3A ToprosaTb, HE3aBUCMMO OT
3HayeHus state B MIHCTPYMEHTe.

« [lone state MOXeT NpUHMMaTL CneayroLme 3HayeHus:

0

Ceccusi Mo 3TOMY WMHCTPYMEHTY HasHauyeHa. Henb3s CTaBUTb 3asiBKM, HO MOXHO YAaNsTb MO 3TOMY
VHCTPYMEHTY.

Ceccusi N0 3TOMY UHCTPYMEHTY UAeT. MOXHO CTaBWUTb 1 YAa/SATh 3asiBKY MO 3TOMY UHCTPYMEHTY.
MprocTaHoBKa TOProB Mo BCEM UHCTPYMeHTaM. Henb3si CTaBUTL 3asiBKW, HO MOXHO YAansiTh.

Ceccusi Mo 3TOMy VHCTPYMEHTY MPUHYAMTENBHO 3aBeplueHa. Henb3si CTaBuTh U yAasnisiTb 3asiBKU MO 3TOMY
VHCTPYMEHTY.

Ceccusi Mo 3TOMy MHCTPYMEHTY 3aBeplueHa No BPeMeHU. Hefb3s CTaBuTb W yAasisiTb 3asiBKu MO 3TOMY
VHCTPYMEHTY.

MpuocTaHOBKA TOProB MO 3TOMY WHCTPYMEHTY. Henb3f CTaBUTb 3asiBKW, HO MOXHO YAansTb MO 3TOMY
VHCTPYMEHTY.

« [lone signs saBNsieTcs 6UTOBON W NMPYHUMAET CreayloLe 3HaYeHNs:

0x01 [pr3HaK TOProenn B BEYEPHIOK CECCUI0

0x02 Mapxvpyemblii (1) unu ¢ ynnatoi npemuu (0)
0x04 Cnot

0x08 [naBHbIli cnoT

0x10 Mpu3HaK aHOHUMHO TOProBAx

0x20 Mpu3HaK HeaHOHVMHO TOProB/x

0x40 Mpu3HaK TOProB/N B OCHOBHYH CECCUI0

0x100 Mpu3HaK MHCTPYMeHTa-CBA3KN

0x800 Mpu3Hak nHcTpymeHTa RTS Money

62



LWnto3 POPTC Plaza-2

0x1000 [Mpu3HaK OCHOBHOI LieHbI /181 COCTaBHbIX UHCTPYMEHTOB:
* 0 - MIHCTPYMEHT KOTMPYeTCA B CBON-LieHe
* 1 - MHCTPYMEHT KOTUPYETCH B CTaBKe
3HaueHve nNpu3Haka B/IMSET Ha CMbIC/ NOAS LieHbl 415 AaHHOT0 MHCTPYMEHTa B NOTOKaxX CO cTakaHaMu.
 Tone price_dir MOXeT NpyHMMATb CneaytoLme 3Ha4YeHUs:
0 CraHgapTHbI NOPAAOK COPTUPOBKY LieH
1 O6partHbIil NOPAAOK COPTUPOBKM LieH
« Mone multileg_type MOXeT NpUHMMATL CNeaytoLme 3Ha4YeHNs:
0 OOGbIYHBIA MHCTPYMEHT - HE CBSI3Ka

1 Cs#aska, Topryemas B pexvme Peno

Hannune AAHHOIo npu3Haka o3Ha4dYaeT, YTO MHCTPYMEHT MOXET TOProBaTtbCA Kak B pexume Peno, Tak u B
pexunme CBA3aHHbIX 3a5BOK.

2 BasloTHbI cBON
3 KaneHngapHblii cnipep,
« [one is_trade_evening sBNsieTcs GUTOBOW MaCKOWA:
0 VIHCTpYMEHT He TopryeTtcs
1 VIHCTpYMEHT TOpryeTcsi B BEHEPHIO CECCUID
2 VIHCTPYMEHT TOpryeTcsl B JHEBHYH CECCUI0

Ta6nuua fut_instruments: CnpaBoYHUK MHCTPYMEHTOB

Ta6nuua 38. MNona tadénuubl fut_instruments

Mone Tun OnucaHve

repllD i8 Cnyxe6Hoe nosie NoAcucTeMbl penmKalum

replRev i8 CnyxebHoe nosne nofcucTeMbl pennkawmm

replAct i8 Cnyxe6Hoe nosne noacucTemMsl pensmkalum

isin_id i4 YHUKasbHbI/ YNCOBOW NAEHTUUKATOP UHCTPYMEHTA

short_isin c25 Onucatesnib MHCTPYMEHTa

isin c25 CUMBO/IbHBIV KOL, MHCTPYMEHTA

name c75 HavmeHoBaHMe NHCTpyMeHTa

inst_term i4 CwmeLleHme OT cnoTa

code_vcb c25 Kog 6a30B0Oro aktvnea

is_limited i1 Mpu3Hak HaIMuMa NMMUTOB B TOPrax

old_Kkotir d16.5 CKoppeKTMpoBaHHas pacuyeTHas LieHa npeaplaylieii ceccum

roundto i4 KonmyecTBo 3HaKOB Moc/e 3anaToil B LeHe

min_step d16.5 MVHUMasTbHBIN LWar LeHbl

lot_volume i4 K-BO eanHuUL, 6a30BOro akTMBa B UHCTPYMEHTE

step_price d16.5 CTOUMOCTb LuIara LieHbl

d_pg t [Jlata okoH4YaHVA obpalleHVs MHCTPyMeHTa

is_spread i1 MpusHak BXoxaeHnst obroyepca B MEXMECAYHbIN cnpag. 1 —
BXoauT; O — He BXoauT

coeff do.6 KoathdhnmeHT mexmecsayHoro cnpaga

d_exp t [Jarta ucnonHeHnsa MHCTpymeHTa

is_percent il Mpu3Hak Toro, 4To hblouepc Topryercs B npoueHTax. 1 -
TopryeTcsa npoueHTax, 0 — TopryeTcs He B NpoLeHTax

percent_rate d6.2 MpoueHTHasA cTaBka 4/18 pacyeTa BapuauMOHHON Mapxu no
NPOLEHTHBLIM (hblouepcam
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Mone Tun Onucaxve

last_cl_quote d16.5 KoTupoBka nocne nocnegHero kKnnpuHra

signs i4 Mone npusHakos

volat_min d20.15 HwXHAA rpaHvua BoiaTu/bHOCTH

volat_max d20.15 BepxHsia rpaHuLa BONaTUIbHOCTU

price_dir i1 Hanpas/ieHvie LeHbl MHCTpYMEeHTa

multileg_type i4 Tun cBA3KK

legs_qty i4 KonmuectBo MHCTPYMEHTOB B CBA3KE

step_price_clr d16.5 CToMMOCTb Lara LieHbl BEHEPHETO KIMpUHIra

step_price_interclr d16.5 CTOMMOCTb Liara LieHbl MPOM. K/IMpUHra

step_price_curr d16.5 CTOMMOCTb MWHUMM&/IbHOIO Llara LeHbl, BblpaeHHas B
BasoTe

d_start t [lata BBOfA MHCTPyMeHTa B obpalleHne

Ta6nuua diler: CnpaBo4YHUK UMeH chupm

Ta6nuua 39. Nona tadonuubl diler

Mone Tun OnucaHue

repliD i8 CnyxebHoe none nofcucTeMbl pennkawmm
replRev i8 Cnyxe6Hoe nosne nofcucTeMbl pennkawmm
replAct i8 Cnyxe6Hoe nose NofAcMCcTeMbI pennkaumm
client_code c7 Koga knneHta

name c200 HavmeHoBaHue umpmbl

rts_code c50 Kog PTC dhmpmbl

transfer_code c7 Kopg cueTa Ans nepeHoca nosvumn

status i4 Mpu3Hak 060cobneHHOCTM pasgena
MpumeyaHus:

« [Mons client_code, name, transfer_code 3anonHA0TCA TONbKO A/15 CBOMX OUPM.

* [Mone status aABnsieTcss GUTOBOI MACKOIA:
e Ox01 - Y pasgen
* 0x02 - 060Cc0O6MEHHbIN perncTp

¢ 0x04 - B® asnsetca Y

« [ose signs COAePXWT NpU3HaKK pasgena:

* 4 - NpU3HaK onepaTopHOro BBoga AAMUHUCTpATOpa

» 8 - Mpu3Hak onepartopHoro BBoda MnaeHoro Tpeiigepa PP

Ta6nuua investr: CnpaBoOYHUK K/IMEHTOB

Ta6nuua 40. Mona Taénuubl investr

Mone Tvn OnucaHue

repllD i8 Cnyxe6Hoe nosne nogcucTemMsl pensmkalum
replRev i8 Cnyxe6Hoe nosne NoAcMCcTeMbI pennkaumm
replAct i8 CnyxebHoe nosne nogcucTeMbl pennkaumm
client_code c7 Kog knnenta

name c200 HanmeHoBaHve kiveHTa

status i4 Mpu3sHaku pasgena

MpumeyaHus:

* [Mone status ABsieTCs GUTOBOIN MACKOIA:
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e 0x01 - AY pa3pgen

* 0x02 - 060Cc06MEHHbIN perncTp

e 0x04 - B® sasnsaetca 4Y

Ta6nuua fut_sess_settl: PesynbraTbl KIMpUHra: pacyeTHble LeHbl

Tabnuua coaepXUT pacyeTHble LieHbl N0 MHCTPYMEHTaM Mo pe3y/ikTaTamM NpoLIeero KIpUHra.

Ta6nuua 41. NMona taénuubl fut_sess_settl

Mone Tun OnucaHue

repliD i8 Cnyxe6Hoe nosne NoacMcTeMbl pennkaumm

replRev i8 CnyxebHoe none nofcMcTeMbl pennkawmm

replAct i8 Cnyxe6Hoe nosne nogcucTemMsl pensmkaLlum

sess_id i4 M aeHTrudmkaTop TOproBoii ceccum

date_clr t [ata knupuHra

isin c25 CVMBO/IbHbIN KO, UHCTPYMEHTA

isin_id i4 YHUKasIbHbIV YNCNOBOW MAEHTUUKATOP NCTPYMEHTA
settl_price d16.5 PacuyeTHas ueHa

Ta6nuua sys_messages: Coo6LieHUsi TOProBoii CUCTEMBI

Ta6nuuya 42. MNona Tabnuubl Sys_messages

Mone Tvn OnucaHue

repliD i8 Cnyxe6Hoe nosne nogcucTeMbl pennkaumm
replRev i8 CnyxebHoe none nofcucTeMbl pennkawmm
replAct i8 Cnyxe6Hoe nosne noacucTemMbl pensmkaLum
msg_id i4 YHUKasbHbI nAeHTUGKKATOP CO0bLLEHNA
moment t [lata v Bpems permctpaummn coobLleHns
lang_code c8 A3bIK CO06LLEHMSA

urgency i1 Mpu3HaK CPOYHOCTY CO0BLLEHNSA

status i1 Cratyc coobLeHuns

text c255 TeKkcT coobLeHns

Ta6nuua rates: CnpaBoYHUK KypcOB BaslloT

Ta6nuua 43. Mona taénuubl rates

Mone Tun OnucaHue

repliD i8 Cnyxe6Hoe nosne nofcucTeMbl pennkawmm
replRev i8 Cnyxe6Hoe nosne nofcucTeMbl pennkawmm
replAct i8 Cnyxe6Hoe nose NofAcMCcTeMbI pennkawmm

rate_id i4 M peHTrdmkaTop BantoThbl nnarexa

curr_base c15 Kop, 6a30Boli BasToThI

curr_coupled c15 Kop conpsixéHHol BanioTbl

radius d16.5 Paanyc n3ameHeHus LeHbl nHavkaTopa B npoueHTax

Ta6nuuya sys_events: Ta6nuya coobITUiA

Ta6nuuya 44. Mona Tabnuubl sys_events

Mone Tuvn OnucaHue

repliD i8 Cnyxe6Hoe nose NoacucTeMbl pennkawumm
replRev i8 CnyxebHoe nosie NoAgcucTeMbl penmkKalum
replAct i8 CnyxebHoe nosne nofcucTeMbl pennkawmm
event_id i8 YHUKanbHbI nAeHTUGMKATOP COBLITHSA

65




LWnto3 POPTC Plaza-2

Mone Tun Onucaxve

sess_id i4 Homep ceccuun
event_type i4 Tun cobbITuA
message c64 OnucaHue cobbITus
MpumeyaHus:

* BO3MOXHble TUMbI COBbITUI

event_type =1
message = "session_data_ready"

event_type =2
message = "intraday_clearing_finished"

event_type =3
message = “clearing_data_ready"

Motok FORTS_OPTINFO_REPL - OnuuoHbI: cnpaBoYyHaa v
ceccnoHHasi uHdhopmauus

CxemMa gaHHbIX
Tabnuupbl:

« opt_rejected_orders - OTBEprHyTbl€ B KNVIPUHT 3asBK/

 opt_intercl_info - nHchopmaumsi o BM, paccumTtaHHoO No pe3ynsratam npom. KIMpuHra

« opt_exp_orders - 3asBK1 Ha 3KCMVpaLyio

* opt_vch - CnpaBoYHMK TOPryemMbIx akT1BOB

 opt_sess_contents - CNpaBoOYHUK TOPryeMbIX UHCTPYMEHTOB

* opt_sess_settl - Pe3ynsrarbl KAMPUHra: BOATU/IbHOCTL U TEOPETUYECKME LiEHbI

« sys_events - Tabnuua cob6bITHiA

Ta6nuua opt_rejected_orders: OTBeprHyTblie B KIIMPUHT 3aABKU

Ta6nuua 45. Mona taénuubl opt_rejected_orders

Mone Tun OnucaxHue

repliD i8 CnyxebHoe none nogcucTeMbl pennkaumm

replRev i8 CnyxebHoe nosne nofcucTeMbl pennkawmm

replAct i8 Cnyxe6Hoe nosne nogcucTemMsl pensmkalum

order_id i8 Homep 3asBku

sess_id i4 M aeHTndmkaTop TOproeoii ceccum

client_code c7 Kopg knnenTa

moment t Bpemsi usmeHeHUst COCTOSIHWS 3as1BKN

moment_reject t Bpewms, korga 3asBka 6blna oTBeprHyTa

isin_id i4 YHVIKa/IbHbI YACOBO NAEHTUNKATOP NHCTPYMEHTa

dir i1 HanpasneHue

amount i4 O6bEM, KONNYECTBO eAVHULL UHCTPYMEHTa

price d16.5 LleHa

date_exp t [lata ncreueHuns 3asBku

id_ord1 i8 Homep nepBoii 3asBku

ret_code i4 Kog Bo3Bpata npoueaypbl nepenocTaHoBKU

ret_message c255 TekcT COOGLEHNA O NPUYMHE OTBEPXEHWS 3asaBKM Npu
nepenocTaHoBke

comment c20 KommeHTapuin Tpeligepa

login_from c20 JlorvH nonb3oBartens, NoCTaBMBLLEro 3asBKY
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Mone

Tun

OnucaHue

ext_id

i4

BHeLHWiA Homep

Ta6nuya opt_intercl_info: uncpopmauusa o BM, paccumtaHHO No pe3ysbTataM NPOM. K/IMPUHTa

Ta6nuuya 46. Mona Ta6nuybl opt_intercl_info

Mone Tun OnucaxHue

repliD i8 Cnyxe6Hoe nosne nofcucTeMbl pennkaumm

replRev i8 Cnyxe6Hoe nose nogcucTemMsl pensmkaLlum

replAct i8 Cnyxe6Hoe nosne NoAcMcTeMbl penvkaumm

isin_id i4 YHUKasbHbI/ YNCI0BOW MAEHTUUKATOP UHCTPYMEHTA

client_code c7 Kopg knneHTa

vm_intercl d16.2 BapwuaunoHHasa Mapxa, cnucaHHas uav nosiyyeHHas B Npom.
KIMPUHT

Ta6nuua opt_exp_orders: 3asiBKM Ha aKCNMpaLmio

Ta6nuuya 47. Mona Taénuybl opt_exp_orders

Mone Tvn OnucaHve

repllD i8 Cnyxe6Hoe nosne noacucTemMsl pensmkaLum
replRev i8 Cnyxe6Hoe nosne NofAcucTeMbl pennkawmm
replAct i8 Cnyxe6Hoe nosne nogcucTeMbl pennkaumm
exporder_id i8 MaeHTudmkaTop 3asiBKM Ha 3KCnmMpaumto
client_code c7 Ko knneHta

isin_id i4 YHUKasbHbI/ YNCNIOBOW MAEHTUUKATOP UHCTPYMEHTA
amount i4 KonnuecTtso akcnmpupyembix NO3nLui
sess_id i4 M aeHTudmkaTop TOprosoli ceccum

date t [ata v Bpems

amount_apply i4 Kon-Bo B 3asiBKax Ha MOMEHT MPOM.K/IMPUHTa

Ta6nuuya opt_vcb: CnpaBoYHUK TOpryeMbIX aKTUBOB

Tabnuua coaepXuT CnpaBoYHNK 6a30BbIX KOHTPAKTOB A/11 IHCTPYMEHTOB.

Ta6nuya 48. Mona taénuybl opt_vch

Mone Tun OnucaHue

repliD i8 CnyxebHoe none nofcucTeMbl pennkawmm

replRev i8 Cnyxe6Hoe nosne nogcucTemMsl pensmkalum

replAct i8 Cnyxe6Hoe nosne NoAcuCcTeMbI pennkawmm

code_vcb c25 Koa 6a30B0Oro aktvnea

name c75 HaumeHoBaHve

exec_type cl Tvn ucnonHeHus

curr c3 Bantota nnarexa

exch_pay d16.2 BupxeBoii c6op 3a 1 KOHTpaKT B pybnsx
exch_pay_scalped i1 Mpun3Hak ckanbnMposaHusa Gupxesoro cbopa

clear_pay d16.2 KnvpuHroBbIii c6op 3a 1 KOHTpaKT B py6nsx
clear_pay_scalped i1 Mpr3HaK cKkanbnMpoBaHns KNMpUHroBoro cbopa

sell_fee d7.3 Komucewns ¢ npogasua. He ncnonbsyetcs

buy_fee d7.3 Komuccus ¢ nokynatens. He ncnonb3syetcs

trade_scheme cl dopma TOpros

coeff_out d7.3 KoathdhumeHT NpubanxeHHOCTN 'BHETMMUTHBIX' OMUMOHOB
is_spec i1 1-no 3TOMy KOHTpakTy w3 (U ero dupma) ABnseTcs

cneunasincTomMm no 3anpocam Ha KOTUPOBKY
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Mone Tun Onucaxve

spec_spread d16.5 Cnpep cneypanucta

min_vol i4 MUWHMMa/IbHBIN 06bEM B KOTMPOBKaxX cneyuanncta
client_code c7 Kopg knuneHTa

rate_id i4 MaeHTndhmkartop Kypca

Ta6nuua opt_sess_contents: CnpaBoYHUK TOPryemMbIiX MHCTPYMEHTOB

Tabnuua cogepXuT CnpaBoYHMK MHCTPYMEHTOB, Ha3HAUYEHHbIX K TOpram B CECCUIO.

Ta6nuya 49. NMons Ta6nuubl opt_sess_contents

Mone Tvn OnucaHue

repllD i8 Cnyxe6Hoe nose NogcuMcTeMbl pennkaumm

replRev i8 Cnyxe6Hoe nosne nogcucTeMbl pennkaumm

replAct i8 Cnyxe6Hoe nosne nofcucTeMbl pennkawmm

sess_id i4 M aeHTUdmKaTop TOpProBoii ceccum

isin_id i4 YHUKasbHbI/ YNCI0BOW MAEHTUUKATOP UHCTPYMEHTA

isin c25 CVIMBO/IbHbIN KO, UHCTPYMEHTA

short_isin c25 Onucatesnib MHCTPYMEHTa

name c75 HavmeHoBaHMe NHCTpyMeHTa

code_vcb c25 Kopa 6a30B0Oro akTvnea

fut_isin_id i4 Kopg, hbto4epcHOro MHCTpymMeHTa

is_limited i1 Mpu3Hak HaIMuMa NMMUTOB B TOPrax

limit_up d16.5 BepxHuiA (UMUT npemmnmn

limit_down d16.5 HWKHWUIA NIMUT Npemnn

old_kotir d16.5 KoTvpoBka (TeopeTuuyeckas LeHa OMUMOHA) npeaplayLuei
ceccum

bgo_c d16.2 BasoBoe O nog 04Hy NOKPbLITYHO NO3MLMI0 nognucUnka (pyo)

bgo_nc d16.2 Bba3osoe MO nof oAHY HEMOKPbLITYH MO3NLUI0 NOAMUCHNKE
(py6)

europe i1 Pa3HOBUAHOCTb OnuuoHa. 0 - amepuKaHCckuiAi onuuoH, 1 -
©eBponeiickMin ONLMOoH

put i1 Tun onuwmoHa. 0 - Call onumoH,1 - Put onumoH

strike d16.5 LieHa cTpaiik

roundto i4 KonuyecTBo 3HaKoB Moc/e 3ansToii B LeHe

min_step d16.5 MUWHUMa/TbHBIN War npemmum

lot_volume i4 K-BO eguHuL, 6a30BOr0 akTMBa B MHCTPYMEHTE

step_price d16.5 CtoumocTb Lwara npemMmmn

d_pg t [Jlata oKOHYaHUs o6paLLeHNs NHCTPYMEHTA

d_exec_beg t [Jata Hayana aKcnupauyn MHCTPYMEeHTa

d_exec_end t [lata oKOHYaHUsA IKCMpaLWn NHCTPYMEHTa

signs i4 Mone npusHakos

last_cl_quote d16.5 PacuetHas LleHa (TeopeTuueckas LeHa onuuoHa) nocne
nocneaHero KnmpuHra

bgo_buy d16.2 BasoBoe 'O nog, nokynky MapXxupyemoro onuuoHa

base_isin_id i4 UuncnoBoli ngeHTndmkaTop 6a3oBoro MHCTpymeHTa

d_start t [lata BBOfAA VHCTPYMEHTa B obpalleHne

exch_pay d16.2 BupxeBoii c6op 3a 1 KOHTPaKT B py6nsix

MpumeyaHus:

* CocTosHMe ceccun UMeeT MPUOPUTET Haf COCTOAHMEM WHCTPYMeHTa. To ecTb, eCc/ii Ceccus HaxoauTtca B
COCTOAHUN «NPUOCTaHOB/NEHa» NN «3aBepLleHa», TO No BCEM UHCTPYMEHTa Hesib3A Toprosarb, HE3aBUCMMO OT
3Ha4YeHunA state B UHCTPYMEHTe
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« [Mone signs siBNsieTCst GUTOBOI MACKOI U NPUHUMAET CNefyHoLLne 3HAUEHNS:
0x01 Tlpu3HaK TOProsnn B BEYEPHIOK CECCUI0
0x02 Mapxupyemsiii (1) nnn ¢ ynnartoii npemun (0)
0x10 [Mpu3HaK aHOHMMHOI TOProB/IN
0x20 [pw3HaK HEaHOHUMHO TOProBN
0x40 Tlpr3HaK TOProennM B OCHOBHYIO CECCU0
Ta6nvu.|,a opt_sess_settl: Pe3yl‘leaTbI KIMpUHra: BoNatTuibHOCTb N TeopeTnyecKne LLeHbl

Ta6m4u,a CO4EPXUT 3Ha4YeHNA BONaTU/IbHOCTU U TeopeTVILIECKOVI No MHCTPYMEHTaM No pe3ynbrartaM npowealiero
KNnpuHra.

Ta6nuuya 50. Mona Ta6nuybl opt_sess_settl

Mone Tvn OnucaHve

repliD i8 Cnyxe6Hoe nosne nofcucTeMbl pennkawmm

replRev i8 Cnyxe6Hoe nosne NoAcMcTeMbI pennkawmm

replAct i8 Cnyxe6Hoe nosne nogcMcTeMbl pennkawumm

sess_id i4 MpaeHTudmkaTop TOprosoli ceccum

date_clr t [ata knupuHra

isin c25 CVMBO/IbHbIN KO, UHCTPYMEHTA

isin_id i4 YHUKasIbHbI YNCI0BOW NAEHTUUKATOP NCTPYMEHTA
volat d16.5 BonatunibHOCTL onuuoHa

theor_price d16.5 TeopeTunyeckas LeHa onuuoHa

Ta6nuuya sys_events: Ta6nuya coobITUiA

Ta6nuua 51. Mona Tabnuubl sys_events

Mone Tun OnucaHue

repllD i8 Cnyxe6Hoe nose NogcMcTeMbl penvkaumm
replRev i8 Cnyxe6Hoe nosne nogcucTeMbl pennkaumm
replAct i8 Cnyxe6Hoe nosne nofcucTeMbl pennkawmm
event_id i8 YHUKanbHbI naeHTUGMKATOP Co6LITHA
sess_id i4 Homep ceccuu

event_type i4 Tvn cobbITuA

message c64 OnuncaHune cobbITUS

MpumeyaHus:

* BO3MOXHble TUMbI COBLITUI

event_type=1
message = "session_data_ready"

event_type =2
message = "intraday_clearing_finished"

event_type =3
message = “clearing_data_ready"

Motok FORTS_MISCINFO_REPL - flononHutesibHasA crnpaBo4Has
uHdopmauyun
Cxema gaHHbIX

Tabnuupl:

« volat_coeff - Tabnuua c koachduumeHTamy BONaTuibHOCTH
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Ta6nuua volat_coeff: Ta6nnya c koadhduymneHTamm BoNaTUNbLHOCTU

Ta6nuuya 52. Mona taénuuybl volat_coeff

Mone Tun OnucaHue

repliD i8 Cnyxe6Hoe nosie NoacucTeMbl penmkalmm

replRev i8 Cnyxe6Hoe nosne nofcucTeMbl pennkawmm

replAct i8 Cnyxe6Hoe nosne nogcucTemMbl pensvkalum

isin_id i4 YHUKasbHbI/ YUCOBOW NAEHTUUKATOP UHCTPYMEHTA

a d16.10 KoathdpmumeHT A napaMeTpuyeckoli KpUBOW BOIATU/IbHOCTY
b d16.10 KoathchumeHT B napameTpuyeckoii KpMBoli BONaTubHOCTH
c d16.10 KoathdpumeHT C napaMeTpryeckoii KpuBoii BONaTubHOCTM
d d16.10 KoathcommeHT D napaMeTprueckoii KpuBoii BONatuibHOCTM
e d16.10 KoathdmumeHT E napameTpuyeckoli KpUBOW BOIATU/IbHOCTY
s d16.10 KoathchumeHT S napameTpuyeckoii KpMBoI BONaTUIbHOCTH

Motok FORTS_MM_REPL - NHchopmaumsa 06 ob6s3aTtenbcteax MM

Cxema gaHHbIX
Tabnuupl:
« fut_MM_info - O6s3aTenscteBa MM no gbtouepcam
* opt_MM_info - O6s3aTtensctBa MM no onuvoHam

Ta6nuua fut_ MM_info: O6sa3aTensctea MM no cbrouepcam

Ta6nuya 53. Mona ta6nuybl fut_ MM_info

Mone Tvn OnucaxHue

repllD i8 Cnyxe6Hoe nosne noAcucTeMbl pennkawmm

replRev i8 Cnyxe6Hoe nosne nogcMcTeMbl pennkaumm

replAct i8 CnyxebHoe none nofcMcTeMbl pennkawmm

isin_id i4 YHUKasIbHbI/ YNCI0BOW MAEHTUMKATOP UHCTPYMEHTA

sess_id i4 M aeHTrdmkaTop TOproBoii ceccum

spread d16.5 Cnpep B nyHKTax

price_edge_sell d16.5 LleHa xyfLuei 3anBkv Ha NPOAAXY, BOLeALWeNn B Cripes,

amount_sells i4 Kon-Bo KOHTPaKTOB B 3asiBKax Ha NPoJaxy, BXOAALLMX B cnpeq,

price_edge_buy d16.5 LleHa xypfLueii 3asBKM Ha NOKYMKy, BOLLeLIeN B cnpes

amount_buys i4 Kon-BO KOHTPaKTOB B 3asiBkax Ha MOKYMKY, BXOAALLMX B cnpeg,

mm_spread d16.5 Cnpeg no forosopy

mm_amount i4 Kon-so no gorosopy

spread_sign i1 Mpu3Hak: 1 — cnpep, He gepxutcs, 0 — gepxuTcs

amount_sign il Mpu3sHak: 1 — koN-BO He gepxuTcs, 0 — AepxnTcs

percent_time d6.2 MpoueHT BbINonHeHNs O6s3aTenseTB

period_start t Hauano nepuoga gevicteusi npasuin MM

period_end t OkoHuaHwue nepuoga fevicteust npasua MM

client_code c7 Ko knneHta

active_sign i4 MpusHak: 1 — 3anucb ypaneHa (ctana He akTmBHa), 0 —
aKTuBHa

agmt_id i4 Homep porosopa o6s3atenscts MM

fulfil_min d6.2 MPOLEHT MWHMMA/ILHOTO WCMOMIHEHUS 065a3aTeNbCTB  3a
TOProByl0 CECCUI0

fulfil_partial d6.2 MpOLEHT YaCTNYHOIO MCMONHEHMS 06A3aTeNbCTB 3a TOProByHO
ceccuio
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Mone Tun Onucaxve

fulfil_total d6.2 [MpoLeHT NOHOTO UCMOMHEHUsT 0653aTeNbCTB 3a TOProBytO
ceccuio

is_fulfil_min i1 Mpu3HaK MUWHMMANbLHOrO WCMOSHEHMA 0653aTeNbCTB B
TEKYLLMA MOMEHT

is_fulfil_partial i1 Mpr3HaK 4acTUYHOTO UCMOJTHEHNS 0653aTeNIbCTB B TEKYLLMUIA
MOMEHT

is_fulfil_total i1 [Mpu3HaK MNOSIHOrO WCMOSIHEHUSA 06513aTeNlbCTB B TEKYLNiA

MOMEHT

Ta6nuuya opt_MM_info: O6a3aTensctea MM no onunoHam

Ta6nuuya 54. Mona taénuubl opt_ MM_info

Mone Tun OnucaHue

repliD i8 Cnyxe6Hoe nosne nofcMcTeMbl pennkawmm

replRev i8 Cnyxe6Hoe nosne noacucTemMsl pensmkaLlum

replAct i8 Cnyxe6Hoe nosne noAcMcTeMbl pennkawmm

isin_id i4 YHUKasbHbI/ YNCI0BOW MAEHTUUKATOP UHCTPYMEHTA

sess_id i4 MaeHTudmkaTop TOprosoli ceccum

spread d16.5 Cnpef B NyHKTax

price_edge_sell d16.5 LleHa xyfLueii 3asBKM Ha NPOAaXYy, BoLleALlel B cripe,

amount_sells i4 Kon-BO KOHTPAKTOB B 3asiBKax Ha NPOAaXxy, BXOAALLMX B cnipeq,

price_edge_buy d16.5 LleHa xyfLueit 3asBKv Ha NOKYNKyY, BOLIeALENR B cnpes

amount_buys i4 Kon-Bo KOHTPaKTOB B 3asiBKax Ha NOKYMKy, BXOAALLMX B cnpeg,

mm_spread d16.5 Cnipef, no forosopy

mm_amount i4 Kon-Bo no gorosopy

spread_sign i1 Mpu3Hak: 1 — cnpeg He gepxutcs, 0 — gepxutcs

amount_sign i1 Mpu3Hak: 1 — Kon-Bo He aepxutcs, 0 — aepxuTca

percent_time d6.2 MpoueHT BbINoHeHNs O6s3aTenscTB

period_start t Hauano nepuoga gevicteus npasnia MM

period_end t OkoHuaHwue nepuoga fevicteus npasua MM

client_code c7 Ko knneHta

cstrike_offset d16.5 CwmeLLeHe OT LieHTpasibHOro cTpaiika

active_sign i4 Mpusnak: 1 — 3anucbk yganeHa (ctana He akTmBHa), 0 —
aKTVBHA

agmt_id i4 Homep goroeopa o6s13atenscte MM

fulfil_min d6.2 MpouUeHT MWHUMAsIBHOTO WCMOMIHEHNs 06a3aTenbCTB  3a
TOProByl0 CECCUI0

fulfil_partial d6.2 MpOLEHT YaCTNYHOIO UCMONHEHUS 0683aTEeNbCTB 3a TOProByHO
ceccuio

fulfil_total d6.2 MpouEeHT NOMHOTO MCNOMIHEHWS 0653aTeNbCTB 3a TOProBYHO
ceccuio

is_fulfil_min i1 Mpu3HaK MUWHMMaNbLHOIO WCMNOSHEHMA 00653aTeNbCTB B
TEKYLLMA MOMEHT

is_fulfil_partial i1 Mpu3HaK YaCTUYHOTO UCMOJIHEHNSA 06S13aTeNIbCTB B TEKYLLMIA
MOMEHT

is_fulfil_total i1 Mpu3HaK MOSIHOTO MCMOSIHEHUSI 06513aTeNbCTB B TEKYLLMIA

MOMEHT

Motok FORTS_CLR_REPL - KnupunHroBas nHcpopmauums

Cxema gaHHbIX

Tabnuupl:

« money_clearing - KnneHTckue AeHbIV B KMPUHTe
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clr_rate - Kypcbl BasItOT 1 MHAEKCOB

« fut_pos - nHhopMaLys 0 NO3VULMOHHOM COCTOSIHUM HA MOMEHT BEUYEPHETO K/IMPUHIa Mo diblodepcam

e opt_pos - VIH(*)OpMaLI.VIﬂ 0 NO3NUMOHHOM COCTOAHUN HA MOMEHT BEYEPHEro KNnpuHra no onunoHam

o fut_sess_settl - PacueTHble LeHbI N0 dibloyepcam

. opt_sess_settl - pac4yeTHble LeHbl No onuyMoHam

e sys_events - Tabnuua cob6bITHiA

Ta6nuua money_clearing: KnueHTckue geHbru B KNMPUHre

Ta6nuuya 55. Mona taénuuybl money_clearing

Mone Tvn OnucaxHue

repllD i8 Cnyxe6Hoe nosne noacucTemMsl pensvkalum

replRev i8 Cnyxe6Hoe nose NoAcMcTeMbl pennkaumm

replAct i8 Cnyxe6Hoe nosie NoacucTeMbl penmkalum

client_code c7 Kog knnenTa

share i1 Tun cueta

amount_beg di6.2 [eHer Ha Hayano aHs

vm d16.2 BapvaunoHHas mapxa, BK/I4as BapuvauMOoHHYIO Mapxy no
MapXvpyembIM OnLMoHaM

premium d16.2 OnunoHHasa npemus

pay d16.2 [BvxeHne no cyety

fee_fut d16.2 ®bloyepcHbI GupxeBoli cbop

fee_opt d16.2 OnuMOHHbI 6upXeBoit cbop

go d16.2 CymmapHoe MO no thbloyepcam 1 onuuoHam

amount_end d21.2 Ha koHeL, fHA

free d22.2 CB060AHO cpeacTs

ext_reserve d26.2 [lononHuTeNbHbI peseps

MpumeyaHus:

 Onsa nHcTpymeHToB RUONIA none ext_reserve cofepXxuT CyMMy CPefCTB, 3ape3epBrpOBaHHbIX N0, BO3MOXHOE

n3meHeHue ctaBkm RUONIA

Ta6nuua clr_rate: Kypcbl BantoT n UHAEKCOB

Ta6nuua 56. Mona taénuupbl cir_rate

Mone Tun OnucaxHue

repliD i8 CnyxebHoe none nogcMcTeMbl pennkaumm
replRev i8 CnyxebHoe nosne nofcucTeMbl pennkawmm
replAct i8 Cnyxe6Hoe nosne nofcuMcTeMbI pennkawmm

rate d16.5 3HayeHne nHaekca

moment t MOMEHT hmKCMpOBaHMS 3HaYeHUs

signs i1 lMpu3Haku, COOTBETCTBYHOLLME AaHHOMY 3HAYEHUIO
sess_id i4 M aeHTrdmkaTop TOproBoii ceccmm

rate_id i4 MpeHTndomkaTop kypca

Ta6nuua fut_pos: nicopmanmsi 0 NO3ULMOHHOM COCTOSIHUM HA MOMEHT BeYepHero K/MpuHra no

chbrouepcam

Ta6nuuya 57. Nona ta6nuybl fut_pos

Mone Tvn OnucaxHue
repllD i8 Cnyxe6Hoe nosne NoAcucTeMbl pennkawmm
replRev i8 Cnyxe6Hoe nosne nogcucTeMbl pennkaumm
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Mone Tun Onucaxve

replAct i8 CnyxebHoe nosne nofcucTeMbl pennkawmm

isin_id i4 YHUKasIbHbI/ YNCI0BOW MAEHTU(UKATOP UHCTPYMEHTA

sess_id i4 M peHTudmkaTop TOproBoii ceccum

isin c25 CVMBO/IbHbIV KOF MHCTPYMEHTA

client_code c7 Kog, knnenTa

account i1 Tun cyeta (PP/BD/KNNEHT)

pos_beg i4 Mo3nyusa Ha Havano gHA

pos_end i4 Mo3nums Ha KoHew, AHA

vm d16.2 CymmapHas BM no ntoram 0CHOBHOIO KNMpUHra Ans kamexta/
VPMbI ¥ UIHCTPYMEHTA

fee dl16.2 CyMMapHbIii c6op /151 KMeHTa/(npMbl 1 KHCTPYMEHTA

accum_go d16.2 HakonneHHsbIi M

fee_ex d16.2 BupxeBoii cbop

vat_ex d16.2 HAC B cocTaBe 6UpxeBOro c6opa

fee_cc d16.2 KnvpuHrosbiii c6op

vat_cc dl6.2 HAC B cocTaBe KnMpyHroBoro c6opa

Ta6nuua opt_pos: nHcopMaLmsa o NO3ULUOHHOM COCTOAHUM HA MOMEHT BEUEPHEro KJIMpUHra no

onuuoHam

Ta6nuuya 58. MNona Tadénuybl opt_pos

Mone Tun OnucaHue

repliD i8 Cnyxe6Hoe nosne nogcMcTeMbl pennkaumm

replRev i8 Cnyxe6Hoe nosne nofcucTeMbl pennkawmm

replAct i8 Cnyxe6Hoe nosne nogcucTemMsl pensmkaLlum

isin_id i4 YHUKasbHbI/ YNCIOBOW NAEHTUUKATOP UHCTPYMEHTA

sess_id i4 M aeHTudmkaTop TOproBoli ceccum

isin c25 CUMBO/IbHBIV KOL, MHCTPYMEHTA

client_code c7 Ko knuneHta

account i1 Tun cyeta (PP/BP/KNNEHT)

pos_beg i4 Mo3nums Ha Havano gHSA

pos_end i4 Mo3numsa Ha KoHew, AHA

vm d16.2 CymmapHas BM no ntoram 0CHOBHOIO K/IMPUHIa /15 KnneHTa/
UpPMbI 1 MHCTPyMeHTa. PaBHo cymme noneit VAR_MARG_P
1 VAR_MARG_D

fee dl6.2 CyMMapHbIii cbop ANs KAMeHTa/(pupMbl U MHCTPYMEHTA.
Cosnagaet ¢ nonem SBOR 13 oT4eToB

fee_ex d16.2 BupxeBoli c6op

vat_ex d16.2 HAC B cocTaBe 6UpxeBOro cbopa

fee_cc d16.2 KnvpwuHrosblii c6op

vat_cc dl6.2 HAC B cocTaBe KNMpYHroBoro c6opa

Ta6nuua fut_sess_settl: PacueTHble LeHbl No dibloyepcam

Ta6nuua 59. Mona ta6nuubl fut_sess_settl

Mone Tun OnucaHue

repliD i8 Cnyxe6Hoe nosne nogcMcTeMbl pennkaumm
replRev i8 CnyxebHoe none nofcucTeMbl pennkawmm
replAct i8 Cnyxe6Hoe nosne noacucTemMsl pensmkaLlum
sess_id i4 M aeHTrdmkaTop TOproBoii ceccum

date_clr t [ata knupuHra
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Mone Tun Onucaxve

isin c25 CUMBO/IbHbIV KOL, MHCTPYMEHTA

isin_id i4 YHUKasIbHbI YNCI0BOW MAEHTUUKATOP NCTPYMEHTA
settl_price d16.5 PacueTHas ueHa

Tab6nuua opt_sess_settl: pacueTHble LeHbl NO onuMoHam

Ta6nuua 60. Mona Ta6nuybl opt_sess_settl

Mone Tvn OnucaHve

repllD i8 Cnyxe6Hoe nosne noacucTemMsl pensmkalum

replRev i8 Cnyxe6Hoe nosne NoAcMCcTeMbI pennkawmm

replAct i8 Cnyxe6Hoe nosne NoacMcTeMbl pennkaumm

sess_id i4 MpaeHTudmkaTop TOprosoli ceccum

date_clr t [ata knupuHra

isin c25 CVMBO/IbHbIN KO UHCTPYMEHTA

isin_id i4 YHUKasIbHbI YNCI0BOW NAEHTUUKATOP NCTPYMEHTA
volat d16.5 BonatunibHOCTL onuuoHa

theor_price d16.5 TeopeTnyeckas LeHa onuuoHa

Ta6nuuya sys_events: Ta6nuya coobITUIA

Ta6nuuya 61. Mona Tabnuubl sys_events

Mone Tun OnucaHue

repliD i8 Cnyxe6Hoe none nofcucTeMbl pennkaumm
replRev i8 Cnyxe6Hoe nosne nofcucTeMbl pennkawmm
replAct i8 Cnyxe6Hoe nosne NoAcuMcTeMbI pennkawmm
event_id i8 YHUKanbHbI naeHTUdMKaTop cobbITHA
sess_id i4 Homep ceccun

event_type i4 Tun cobbITuA

message c64 OnucaHue cobbITus

MpumeyaHus:

* B03MOXHble TUMNbI COObITUI

event_type=1
message = "session_data_ready"

event_type =2

message = "intraday_clearing_finished"

event_type =3
message = “clearing_data_ready"

NMotok RTS_INDEX_REPL - BupeBble UHAEKCbI

Cxema gaHHbIX

Tabnuupl:
* rts_index - Tabnuua nHAEKCOB

Ta6nuua rts_index: Ta6nuua NHAEKCOB

Tabnuua coaepXuT AaHHble 0 3HAYEHUSIX GUPXKEBLIX UHAEKCOB.

Ta6nuuya 62. Mona Taénuuybl rts_index

Mone Tvn

OnucaHue

repliD i8

C}'Iy)Ke6HOE nosne nogcuctemMsl penamkaumn
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Mone Tvn OnucaHve

replRev i8 CnyxebHoe nosne nofcucTeMbl pennkawmm

replAct i8 Cnyxe6Hoe nosne nogcucTemMbl pensmkalum

name c25 Mmsa nHaekca

moment t MoMeHT nocnegHero pacuyera

value dis8.4 3HaueHne nHgekca

prev_close_value di8.4 3HaueHMe UWHAEKca Ha 3akpbiTe npeablaylleli TOproBoii
ceccum

open_value di8.4 3HaueHve nHAeKca Ha OTKpbITME TeKyLLeli TOProBoi ceccun

max_value di8.4 MakcumasibHoe 3HauyeHvne WHAEKca B TeyeHue Tekyuei
TOProBoWi ceccuu

min_value dis8.4 MUWHUMa/IbHOE 3HAYeHWE WHAEKCA B TEYEeHWe Tekyluei
TOProBoii ceccum

usd_rate d10.4 [N nHOEKCoB, B KOTOPbIX YYUTLIBAKOTCA Kak pybnesble, Tak
1 [ONNapoBble LeHbl MIHCTPYMEHTOB — Kypc py6ns K gonnapy,
MCMOMb30BaBLUMICS A5t pacyeTa

cap di8.4 Kanutanusaumsa 6ymar, BXOAALMX B MHAEKC

volume di8.4 O6bEM CcAENOoK, BXOAAWMX B UHAEKC

Motok RTS_INDEXLOG_REPL - UcTopus 3Ha4eHUin NHAEKCOB

Cxema gaHHbIX
Tabnuupl:

 rts_index_log - >)XypHan 3HaueHuii N"HOEKCOB

Ta6nuua rts_index_log: XXypHan 3HaueHuii NHAEKCOB

Tabnuua cofepXuT XypHan 3HaueHuil GUPXeBbIX MHAEKCOB 3a TeKyLiuii AeHb. OuncTka Tabnuubl NPorU3BOAUTCS

BO BPEMSA HOYHbIX pernameHTHbIX pa60T.

Ta6nuuya 63. Mona ta6nuybl rts_index_log

Mone Tun OnucaHue

repliD i8 Cnyxe6Hoe nosne nogcMcTeMbl penvkaumm

replRev i8 Cnyxe6Hoe nosie NoacucTeMbl penmkalum

replAct i8 CnyxebHoe nosne nofcucTeMbl pennkawmm

name c25 mvs nHaekca

moment t MowmeHT nocnegHero pacyera

value di8.4 3HaueHne nHgekca

prev_close_value d18.4 3HaueHne uHAeKca Ha 3akpbiTve npeabiaylieli TOprosoii
ceccun

open_value d18.4 3HaueHve nHaeKca Ha OTKpbITVe TekyLLeli TOproBoi ceccum

max_value d18.4 MakcumanibHOe 3HaueHne uHAeKkca B TeyeHue Tekyluein
TOProBoWi ceccumn

min_value di8.4 MVHUManibHOE 3HA4YeHMe WHAEeKCa B TeyeHue Tekyuei
TOProBoWi ceccum

usd_rate d10.4 [ina nHOekcoB, B KOTOPbIX Y4UTbIBAKOTCS Kak pybnesble, Tak
1 [ONN1apoBbIe LieHbl NHCTPYMEHTOB — KypC py6nis K gonnapy,
MCMOo/Mb30BaBLUMIACS 15t pacyeTa

cap di8.4 Kanutanusauus 6ymar, BXOAALNX B UHAEKC

volume dis.4 O6bEM CcAENOoK, BXOASALWMX B UHAEKC

Motok FORTS_VM_REPL - BapunayuoHHas mapxa

Cxema gaHHbIX

Tabnuupl:
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« fut_vm - BapmauuoHHasi Mapxa no btouepcam

 opt_vm - BapuauyoHHas Mapxa rno onwuuoHam

Ta6nuya fut_vm: BapuaunoHHas mapxa no gbioyepcam

Ta6nuuya 64. MNona ta6nuybl fut_vm

Mone Tun Onucaxue

repliD i8 CnyxebHoe nosne nofcucTeMbl pennkawmm

replRev i8 Cnyxe6Hoe nose nogcucTemMsl pensmkaLlum

replAct i8 Cnyxe6Hoe nose NoAcMcTeMbl pennkaumm

isin_id i4 YHUKasIbHbI/ YNCI0BOW MAEHTUUKATOP MHCTPYMEHTA

sess_id i4 MaeHTudmkaTop TOproBoii ceccum

client_code c7 Ko knuneHta

vm d16.5 HakonneHHass no cpenkam BapuauMoOHHas Mapxa Mo
chbloyepcam, paccumTaHHas no TekyLuel KOTPoBKe

vm_real d16.5 HakonneHHass no cpenkam BapuauMOHHas Mapxa Mo
obloyepcam, paccuuTaHHas Mo Tekywel  pPbIHOYHOM
KOTUPOBKe

Ta6nvuya opt_vm: BapvauvoHHaA MapXa no onuvMoHam

Ta6nuua 65. Monsa Tabnuubl opt_vm

Mone Tun Onucaxue

repliD i8 CnyxebHoe nosne nofcucTeMbl pennkawmm

replRev i8 Cnyxe6Hoe nosne noacucTemMsl pensmkaLlum

replAct i8 Cnyxe6Hoe nosne nNoacMcTeMbl penvkawumm

isin_id i4 YHUKa/bHbI YNCTOBOIN NAEHTUMKATOP MHCTPYMEHTA

sess_id i4 MaeHTudmkaTop TOproBoii ceccumn

client_code c7 Ko knuneHta

vm d16.5 HakonnenHass no cpenkam BapuauMoOHHas Mapxa Mo
MapXupyembiM  OMUMOHAM, pacCcyuTaHHas Mo Tekyluel
OMUVOHHOW KOTUPOBKE

vm_real d16.5 HakonneHHass no chenkam BapuauvMoHHas Mapxa Mo
MapXupyembiM  OMUMOHAM, paccuMTaHHas Mo Tekyluel
OMUMOHHON KOTMPOBKE

Motok FORTS VOLAT REPL - BonatnunbHOCTb

Cxema fgaHHbIX

Tabnuupl:

« volat - BonatnnbHOCTb

Ta6nuuya volat: BonatunbHOCTb

Ta6nuua 66. NMNona Tadbnuybl volat

Mone Tun Onucaxue

repliD i8 CnyxebHoe nosne nofcMcTeMbl pennkawmm

replRev i8 Cnyxe6Hoe nosne noacucTemMsl pensmkaLlum

replAct i8 Cnyxe6Hoe nose nofAcuMcTeMbl pennkawmm

isin_id i4 YHUKasbHbI/ YNCI0BOW MAEHTUUKATOP UHCTPYMEHTA
sess_id i4 MaeHTudmkaTop TOprosoli ceccum

volat d16.5 BonatunibHOCTb onuuoHa

theor_price d16.5 TeopeTnyeckas LeHa onuuoHa

theor_price_limit d16.5 TeopeTnyeckas LeHa OnuyoHa ¢ y4eToM IMMUTOB
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Cxema gaHHbIX

Tabnuupl:

Motok FORTS_INFO_REPL - flononHuTenbHada cnpaBoyHas
uHcopmayun

« base_contracts_params - MNapameTpbl 6a30BbIX KOHTPaKTOB

- futures_params - MapameTpbl (oblouepcoB

« options_params - MapameTpbl ONL/IOHOB

virtual_futures_params - MNapameTpbl BUPTyasibHbIX hblo4epcoB

¢ broker_params - iHdhopmaumsa o napameTpax covpm

¢ client_params - IHchopmaums 0 napameTpax KNMeHToB

« sys_events - Tabnuua cob6bITHiA

Ta6nuua base_contracts_params: NapaMmeTpbl 6a30BbIX KOHTPAKTOB

Ta6nuua 67. Mona taénuubl base_contracts_params

Mone Tvn OnucaHue

repliD i8 Cnyxe6Hoe nose NogcMcTeMbl pennkaumm
replRev i8 CnyxebHoe none nofcucTeMbl pennkawmm
replAct i8 Cnyxe6Hoe nosne nofcucTeMbl pennkasmm
code_vcb c25 Kop, 6a30B0ro KoHTpakTa

code_mcs c25 Koz MeXKOHTpaKTHOro cnpaga

volat_num i1 KonmyecTBo KpUBbIX BOMIATU/ILHOCTH
points_num i1 KonnyecTtso Touek pucka

subrisk_step f LLlar noaTouek pucka

is_percent il Mpu3HaK NPOLEHTHOro KOHTpakTa
percent_rate d16.5 MpoueHTHas cTaBka (4719 KOHTPaKTOB Ha CTaBKW)
currency_volat d16.5 BonatuibHOCTL Kypca BatoThl

is_usd i1 Mpu3Hak pacyeTa B gonnapax

usd_rate_curv_radius

Panyc KpBM3HbI Kypca BaslloTbl

somc

CraBka 'O no HenoKpbITbIM NpoAaxam (B py6/1sx)

Ta6nuua futures_params: MNapameTpbl (hbrouepcos

Ta6nuua 68. Mona ta6nuubl futures_params

Mone Tun OnucaHue

repliD i8 Cnyxe6Hoe nosne nogcucTeMbl pennkaumm
replRev i8 CnyxebHoe none nofcncTeMbl pennkawmm
replAct i8 Cnyxe6Hoe nosne noacucTemMbl pensmkaLlum
isin c25 MaeHTudmkaTop MHCTpyMeHTa

isin_id i4 YHUKasbHbI/ YNCI0BOW NAEHTUUKATOP UHCTPYMEHTA
code_vch c25 Kop, 6a30B0ro KoHTpakTa

limit f NInMnT KoNnebaHus LeHbl KOHTpaKTa
settl_price d16.5 PacueTHas ueHa

spread_aspect il Mpu3Hak BXOXAEHUS B CNpaj,

subrisk i1 [Mpu3Hak yyeTa prCKOB Mo NOATOYKaM puUcka
step_price f LleHa MMHUManbHOrO Wara

base_go d26.2 Basosoe O

exp_date t [Jara akcnupaumm
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Mone Tun Onucaxve

spot_signs i1 Mpu3Hak cnoT-goblovepca
settl_price_real d16.5 PeanbHas pacyeTHas LeHa dbloyepca
min_step f MWHUMa/TbHBIN War N3MeHeHNs LieHbl
MpumeyaHus:

 [one spread_aspect MOXeT NpMHMMaTb CefyoLme 3Ha4YeHUs:
0 He BxoguT B cnpag,
2 BxoguT B MEXMeCsYHbIi cnpag,
 [lone spot_sings MOXET NPUHNMATb CreaytoLLne 3HaYEeHNs:
0 OG6bIYHBIN thblouepc
1 Cnort
3 [naBHbI cnoT

Ta6nuua virtual_futures_params: MapameTpbl BUPTYasibHbIX (pblovepcoB

Ta6nuua 69. Mona taénuubl virtual_futures_params

Mone Tun OnucaxHue

repliD i8 Cnyxe6Hoe nosne nogcucTeMbl pennkawmm

replRev i8 CnyxebHoe nosne nofcucTeMbl pennkawmm

replAct i8 CnyxebHoe none NoAcuUCTEMbI penankaLmumn

isin c25 MpeHTudmkaTop MHCTPYMEHTa

isin_base c25 Koa peasibHOrO thbtouepca

is_net_positive i1 lMpu3Hak yuyeta MNOMOXUTE/bHLIX PUCKOB MO JaHHOMY
BUPTYasIbHOMY hbloyepcy

volat_range f Kopuaop BonatunbHOCTH

t_squared f BenuuvHa KBagpaTHOro KOpPHA M3 BPEMeHW A0 aKcnupauum
OMLMOHOB Ha JaHHbIA BUPTYyasibHbIl hbloyepc

max_addrisk f OrpaHuyeHne cBepxy Ha [OMOSTHUTENbHbIE PUCKU

a f

b f

c f

d f

e f

S f

exp_date t [Jara akcnupauun

fut_type i1 Mpr3HaK MapXXMHanbHON CUCTEMbI PaCYETOB AJ15 OMLVOHOB,
NpUBA3aHHbIX K AaHHOMY B®

use_null_volat i1 Mpu3Hak HyneBoi BONaTUILHOCTH

Ta6nuua options_params: MapameTpbl ONLMOHOB

Ta6nuua 70. MNona Ta6nuubl options_params

Mone Tvn OnucaxHue

repliD i8 Cnyxe6Hoe nosne NoAcMcTeMbl pennkaumm

replRev i8 CnyxebHoe none nogcMcTeMbl pennkaumm

replAct i8 CnyxebHoe nosne nofcucTeMbl pennkawmm

isin c25 MaeHTudurkKaTop MHCTpyMeHTa

isin_id i4 YHUKasbHbI/ YUCI0BOW NAEHTUUKATOP UHCTPYMEHTA
isin_base c25 Ko BupTyasibHOro dobrovepca

strike d16.5 Crtpaiik onuuoHa
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Mone Tun Onucaxve

opt_type i1 Tun onuwmona: 1 - PUT, 2 - CALL

settl_price d16.5 PacueTHas LeHa

base_go_sell d26.2 BasoBoe 'O Ha npogaxy

synth_base_go d26.2 BaszoBoe 'O N0 CMHTETMYECKOI NO3NLMMN Ha NPOAAXY
base_go_buy d26.2 BasoBoe 'O Ha nokynky

Ta6nuuya broker_params: MHcopmaums o napameTpax coupm

Ta6nuuya 71. Mona ta6nuubl broker_params

Mone Tvn OnucaHue

repliD i8 Cnyxe6Hoe nosne NofAcucTeMbl pennkaumm

replRev i8 Cnyxe6Hoe nosie NoacucTemMbl penmkalum

replAct i8 CnyxebHoe nosne nofcucTeMbl pennkawmm

broker_code c7 Kop, 6pokepckoii covpmbl

code_vcb c25 Kopa 6a30B0Oro akTvea

limit_spot_sell i4 JINMUT Ha OTKPbITME No3uuMii B npogaxy Ha RTS Standard no
LAaHHOM akumn (6a30BOMY KOHTPAKTY)

used_limit_spot_sell i4 Mcnonb30BaHHbIN TMMUT Ha OTKPbITUE NO3ULMIA B NPOAAXY Ha

RTS Standard no gaHHoO akumm

Ta6nuua client_params: Hchopmauus o napaMmeTpax KJINeHTOB

Ta6nuua 72. Nona taénuubl client_params

Mone Tvn OnucaHue

repllD i8 Cnyxe6Hoe nose NoacMcTeMbl pennkaumm

replRev i8 Cnyxe6Hoe nosne nogcucTeMbl pennkaumm

replAct i8 Cnyxe6Hoe nosne nofcucTeMbl pennkawmm

client_code c7 Ko knuneHta

code_vcb c25 Kopa 6a30B0Oro akTvnea

coeff_go d16.5 Koachcouument ro

limit_spot_sell i4 JIMMUT Ha OTKpbITME No3nuumii B npogaxy Ha RTS Standard no
[aHHO akumu (6a3oBOMY akTuBY)

used_limit_spot_sell i4 Vcnonb30BaHHbIA IMMUT Ha OTKPbITUE NO3ULUIA B MPOAAXY HA

RTS Standard no gaHHol akumm

Ta6nuuya sys_events: Ta6nuya coobITUIA

Ta6nuua 73. Mona taénuubl sys_events

Mone Tun OnucaHue

repliD i8 Cnyxe6Hoe nose nogcMcTeMbl pennkaumm
replRev i8 CnyxebHoe none nofcucTeMbl pennkawmm
replAct i8 Cnyxe6Hoe nosne nogcucTemMsl penmkalum
event_id i8 YHUKanbHbI naeHTUgMKaTop cobbITHA
sess_id i4 Homep ceccun

event_type i4 Tun cobbITuA

message c64 OnwncaHue cobbITUS

MpumeyaHus:

* BO3MOXHble TUMbI COBLITUI

event_type =1

message = "session_data_ready"

event_type = 2
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message = "intraday_clearing_finished"

event_type =3
message = "clearing_data_ready"

NMotok FORTS_TNPENALTY_REPL - UHchopmayusa o coopax 3a
TpaH3aKuumn

Cxema fgaHHbIX
Tabnmupbl:

« fee_all - ViHdhopmaumsa 0 KonmyecTse HauYMCNEHHbIX 6ann10B

« fee_tn - [leTasiM3npoBaHHas MHGYOPMaLMA MO KOIMYECTBY HEKOPPEKTHLIX TpaH3akLuuii

Ta6nuuya fee_all: UHcpopmauma o KonuuectTBe HAUUCIEHHbIX Ga1/1I0B

Ta6nuuya 74. MNona tadonuubl fee_all

Mone Tun OnucaHue

repliD i8 Cnyxe6Hoe nosie NoacucTeMbl penmkalum

replRev i8 CnyxebHoe nosne nofcucTeMbl pennkawumm

replAct i8 Cnyxe6Hoe nosne nogcucTemMbl pensvkalum

time i8 Bpewms

p2login c64 JloruH

sess_id i4 Homep ceccun

points i4 KonuyecTtBo HaumcreHHbIX 6annoB 3a cekyHay u3 time
fee dl16.2 C60p 3a HEeKOPPEKTHbIe TpaH3aKLMn K MOMEHTY time

Ta6nuuya fee_tn: leTanusnpoBaHHas UHhOPMaLUS NO KOIMUYECTBY HEKOPPEKTHbIX TPaH3aKLuuii

Ta6nuua 75. Mona ta6nuubl fee_tn

Mone Tvn OnucaHue

repllD i8 Cnyxe6Hoe nosne noacucTemMsl pensmkaLum
replRev i8 Cnyxe6Hoe nosne NofAcuCcTeMbl pennkawmm
replAct i8 Cnyxe6Hoe nosne nogcMcTeMbl pennkaumm
time i8 Bpems

p2login c64 JloruH

sess_id i4 Homep ceccuu

tn_type i4 Tvn TpaH3akuuu

err_code i4 Kog, owmn6km

count i4 KonuyecTBo HEKOPPEKTHBIX TPaH3aKLMii

Motok MOEX_RATES_REPL - Kypcbl Ba/llOT OH-NalH

Cxema gaHHbIX
Tabnuupbl:

¢ curr_online - 3Ha4yeHna KypcoB BasItOT

Ta6nuua curr_online: 3Ha4yeHUs KypcoB BasioT

Ta6nuuya 76. Mona taénuybl curr_online

Mone Tvn OnucaHue
repllD i8 Cnyxe6Hoe nosne NoAcuMCcTeMbI pennkawmm
replRev i8 Cnyxe6Hoe nosne NogcMcTeMbl pennkaumm
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Mone Tun Onucaxve

replAct i8 CnyxebHoe nosne nofcucTeMbl pennkawmm
rate_id i4 MaeHTudmkaTop BaslloThl narexa

value d16.5 TekyLUMii Kypc BaoTbl NnaTexa

moment t Bpems pacuéTa kypca BasiloThl naarexa

OnucaHue KOMaHpg,

Metoa FutAddOrder - lobaBneHne 3asBKU

Tun coobuenus: 36

Tun oTBeTHOro cooblyeHns: 101

Ta6nuuya 77. Bxogauwme napameTpbl

Nma napaveTtpa Tun 3HaueHne no|OnucaHve
yMon4aHuio
isin c25 Kop nHcTpymeHTa
client_code c3 Kopg knneHTa
type i4 Bupa 3asBku
dir i4 HanpasneHus 3aaBku
amount i4 Konnuectso eauyHnL, MHCTPYMEHTa
price cl7 LleHa 3asBkun
comment c20 Mone «kommeHTapus. [obaBnseTcs B 3asBKy,

caenky. MoxeT 1Cnofb30BaThCsl N0 COGCTBEHHOMY
YCMOTPEHUI0 pa3paboTumnKoB LU/03a.

broker_to c20 Kog PTC cwupmbl, koTOpoi  agpecoBaHa
BHecHCTeEMHas 3asBka

ext_id i4 0 BHewHuiA Homep. [lo6aBnsieTcs B 3asBKy, CAENKY

du i4 0 MpusHak Y. lob6aBnseTcs B 3asBKy, CAENKY

date_exp c8 [ata ncreyeHus 3assku. [lobaBnsercsa B 3asBKy.

hedge i4 0 Mpu3HaK X3K-3a9BKM

dont_check_money i4 0 Mpr3Hak pacyeTa pUCKoB MO KNEHTCKOMY pasgeny

no ,D,aHHOVI 3asiBKe

Ta6nuua 78. Pe3ynbrar BbINOMHEHUA

Nmsa napameTtpa Tun 3HayeHne no|OnucaHue
YMO/THaHUIO

code i4 Kop Bo3Bpara

message c255 TekcT coobLeHus

order_id i8 Kog 3asiBku B cucteme

Kogbl Bo3Bparta KomaHzbl:

0 ycnex BbINO/IHEHNSA onepauum
[pyroe 3HauyeHne owmbka
MpumeyaHus:

¢ lMone type MOXET NpUHMMAaTL CreayoLmne 3Ha4YeHms:
1 KOTMpPOBOYHas 3asBKa (OCTAETCS B 04epeaM Nocsie YaCcTUUYHOIO CBeAEHNS)
2 BCTpeyHas 3asiBKa (CHUMaeTCsi Noc/ie NPOBEAEHUS ayKLMOHA)
3 3aaska Fill-or-Kill

* [one dir MOXeT NPUHUMATL CNeayoLve 3HaUYeHUS:
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1 3asBKa Ha NOKynKy
2 3asBKa Ha Npoaaxy
» B none price 3afaéTcs LeHa 3asBKM B CTPOKOBOM BUAE ‘nnnnnnnnnn.mmmmm'.

* Bnonedate_exp 3agaétca gara ucreveHns 3assku B Buge 'YYYYMMDD'. Ecnu B ka4ecTBe AaHHOro napamerpa
nepefaércsa mycTas CTpoka, TO 3asiBKa cuMTaeTcsl 06bI4HON. MNpy 3agaHHON AaTe 3asBka OyaeT aBToMaTnyeckm
nepeBbICTABNATLCSA B C/IEAYIOLLYI0 CECCUI0, HO - Moslyyas npu 3TOM HOBbI HOMEpP ¥ HOBOE Bpems. Takum
06pa3om nonyyatTcs «MHOTOAHEBHbIE» 3asBKU. Bpems vx XW3HM — A0 UCTeueHus Aatbl. 3asBKU C UCTEKLUEei
JaToii GyayT aBTOMaTMYEeCKM CHMMATbCA MOc/e 3aBepLueHns BedyepHel ceccun (eC/im oHa ecTb B 3TOT AeHb),
yXXe Houblo. MNpy nepeBbICTaBIEHUN AeNaloTCA MPOBEPKU HA HaNIMuMe MHCTPYMEHTA, K/IMEHTa, AOCTaTOYHOCTH
cpeacTB. JlonycTuMbIli AvanasoH AaTbl: >= CEroAHsALIHero AHs, <= 04HOro rofa Brnepes.

* MapameTp 3anBkn dont_check_moneynpuHuMaeT criegytolme 3HauyeHms:
* 0 - NnpoBepsATb 06ecneyeHne Ha ypoBHE KIMEHTCKOrO pasaena
* 1 - He npoBepaTb obecneyeHre Ha ypoBHe K/IMEHTCKOro pasaena

MapameTp MOXET UCMOMb30BATLCS /IOTVHOM, UMEILLMM CreluanbHoe paspelleHve. B ciyyae, ecny AaHHbIi
thnar GyfieT ycTaHOB/EH Yy 3as1BK1, NOLABAEMOIi C NI0rvHa, y KOTOPOro JaHHOe paspeLleHne OTCYTCTBYET, 3asBka
GyfleT OTBEprHyTa.

Metoa FutAddMultiLegOrder - Jo6aBneHue 3asaBKN NO COCTaBHOMY
WHCTPYMEHTY

Tun coobuieHns: 40
Twn OTBETHOrO CO06LLEeHNs: 129

OcyLLECTBASET NMOCTAHOBKY 3asiBKW N0 COCTABHOMY MHCTPYMEHTY - Peno unu ceony RTS Money.

Ta6nuua 79. Bxogsaume napameTpbl

Nma napameTtpa Tun 3HauyeHue no|OnucaHue
yMonyaHuio
sess_id i4 0 MaeHTudmkarop ceccuu
isin_id i4 Kop, nHcTpymeHTa-cBA3KM
client_code c3 Kopg knneHTa
type i4 Bupa 3as8ku
dir i4 HanpasneHus 3aaBku
amount i4 Konnuectso eayHNL, MHCTPYMEHTa
price cl7 LleHa 3asBkun
rate_price cl7 CrtaBka nnv ceon-LeHa
comment c20 Mone «kommeHTapus. [ob6aBnserca B  3asBKy,

caenky. MoXeT UCrofb30BaTbCsl N0 COGCTBEHHOMY
YCMOTPEHUI0 pa3paboTumnKoB LU03a.

hedge i4 0 Mpr3HaK xagk-3asBKn

broker_to c20 Kog PTC cupmbl, KkoTOpoii  agpecoBaHa
BHECUCTEMHas 3asBka

ext_id i4 0 BHeLwHWiA HoMep. [lo6aBnsieTcs B 3asBKy, CAEKY

trust i4 0 MpusHak 4Y. Llob6aBnsieTcs B 3asBKy, CAENKY

date_exp c8 [lata ncreuenuns 3anBku. [lobaBnsercs B 3asBKy.

trade_mode i4 Tun 3asBkM

dont_check_money i4 0 Mpu3Hak pacyeTa puUCKOB MO K/IMEHTCKOMY pasaeny

no AaHHoI 3asBKe

Ta6nuua 80. Pe3ynbrar BbINOMHEHUA

Nmsa napameTtpa Tun 3HauyeHne no|OnucaHune
yMOM4aHu1o

code i4 Kop Bo3sBpata

message c255 TekcT coobLeHns
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Nma napameTtpa Tun 3HaueHne no|OnucaHune
YMO/THaHUIO

order_id i8 Kopg, 3asBku B cucteme

Koabl Bo3BpaTa KOMaHAbl:

0 ycnex BbINO/IHEHWSA onepauum
[pyroe 3HayeHne owmbka
MpumeyaHus:

* [one type MOXeT NpyHMMATb CneaytoLme 3Ha4YeHNs:
1 KOTMpOBOYHaA 3asBKa (OCTAETCHA B O4epeay Nocne YaCTUHHOMO CBEAEHNS)
2 BCTpeyHas 3asBKa (CHMMaEeTCs nocsie NpoBefeHNs ayKLMoHa)
3 3anBka Fill-or-Kill
* [Mone dir MOXeT NpUHMMATb CreaytoLme 3Ha4YeHNs:
1 3aaBKa Ha NOKynKy
2 3adBKa Ha npogaxy
* B none price 3apaétcsa LeHa 3asBkM B CTPOKOBOM BuAe ‘nnnnnnnnnn.mmmmm’.
* Bnone rate_price yka3biBaeTcs LieHa [15 3a5BK1 N0 COCTaBHOMY UHCTPYMEHTY:
* CraBKa - 415 MHCTpyMeHTOB Peno
» Cson-LeHa - ANt MHCTpyMeHToB cBon RTS Money

B o6wem cnyyae CMbICN 3TOrO NOAs A5 MHCTPYMEHTa-CBA3KM Oonpefaensiercs 3HadeHnem npusHaka 0x1000
(cnocob KoTMpoBaHMs) B onMcaHnM MHCTpymeHTa (cm. fut_sess_contents )

* B none date_exp 3aaaétca gata ucredeHus 3asasku B Buge 'YYYYMMDD'.
« [one trade_mode MOXET NpMHMMATL CNeayoLLMe 3HAUEHUS:

1 Peno

2 OO6blyHas 3asBKa Mo CBA3KE

* B none sess_id AO0/DKEH 6bITb YKa3aH Homep ceccun nnn 0, 4TO O3HaYaeT BbICTaB/IEHNE 3a51BKM B TEKyLWYyH
ceccuto.

 MapameTp 3asBkn dont_check_moneynpyHUMaeT crieflytolime 3HaYeHNs::
* 0 - NpoBepATbL 06ecrneyeHne Ha YpoBHE K/IMEHTCKOro pasgena
* 1 - He NPoBepsITL 06ecneyeHne Ha ypoBHE KIMEHTCKOTo pasaena

MapameTp MOXET MCMOb30BATLCS JIOTVHOM, VMEILLMM CrielmasibHoe paspelleHve. B ciyyae, ecnv faHHbIi
chnar GyfeT ycTaHOB/EH Yy 3as1BKM1, NOLABAEMOI C SI0MMHA, y KOTOPOro JaHHOe paspeLLeHne OTCYTCTBYET, 3asiBka
OyfeT OTBEPrHyTa.

MeTtop FutDelOrder - YganeHue 3asaBKU

Tun coobuenus: 37

Twn OTBETHOrO cO06LLeHns: 102

Ta6nuuya 81. Bxogsaume napameTpbl

Nmsa napameTpa Tun 3HaueHue no|OnucaHue
yMoyaHuio

order_id i8 Kopg, 3asBkun gns yaanexnus

Ta6nuuya 82. Pe3ynbrat BbINO/MHEHUA

Nmsa napameTpa Tun 3HaueHue no|OnucaHue
yMonyaHuio

code i4 Kog Bo3Bparta
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Nma napameTtpa Tun 3HaueHne no|OnucaHune
YMO/THaHUIO
message c255 TekcT coobLeHus
amount i4 KonuuectBo efuHUL, WHCTPYMEHTa B YyAaséHHOM
3asBKe

Kopp! BO3BpaTa koMaHgpbl:

0 ycnex BbINOSIHEHNS onepaLun
[pyroe 3HayeHne owmbkKa
MpumeyaHus:

« Kop Bo3Bpata = 14 (He HaiigeHa 3asBka ANs yAa/leHWs)) 03HAYaeT, uTo Takoi 3asBkM B ouepean (YXe) Her.
BO3MOXHO, HOMEp HenpaBU/bHbLIA U ee cerofHs BoobLlie He 6GbiNo. HeT cMbicnia NoBTOpHO (a Tem 6onee
MHOrOKpaTHO) NocklNaTh yaaneHne ¢ TeM xe HoMepoM. OCOB6EHHO 3TO akTyaslbHO A/151 aBTOMATUYECKNX CUCTEM.

MeTtop FutDelUserOrders - YaaneHue 3aaBOK nNo Tuny

Tun coobuleHns: 38

Tun OTBETHOrO cO06LLeHns: 103

Ta6nuuya 83. Bxogsaume napameTpbl

ma napameTtpa Tvn 3HayeHne no|OnucaHune
yMOM4YaHu1io

buy_sell i4 Bbibop Tuma 3afBOK B 3aBMCMMOCTM  OT
HanpasneHus

non_system i4 Bbibop Tuna 3asBOK MO MNpu3HaKy OO6blYHbIe/
BHECWCTEMHbIE

code c3 Kopg, knneHTcKoro cyeta

code_vcb c25 Kof KoHTpakTa

ext_id i4 0 BHeLHWiA Homep

isin c25 Kog nHCcTpymeHTa

Ta6nuua 84. Pesynbrart BbINOMHEHUA

Nma napamertpa Tun 3HayeHne no|OnucaHue
yMO4aHUIo
code i4 Ko Bo3Bpara
message c255 TekcT coobLeHuns
num_orders i4 KonnuyecTtBo yaasiEHHbIX 3a8BOK

Kopp! BO3BpaTa KoMaHzpbl:

0 ycrnex BbIMOMIHEeHNA onepaLun
[pyroe 3HaueHune oLmobka
MpumeyaHus:

« MapameTp buy_sell MOXeT NpUHUMATL CNefyoLlmne 3HaYeHms

1 3aaBKuM Ha NOKYMKY

2 3aaBKu Ha npogaxy

3 Bce 3ad8BKku

4 BCce 3aBKW BHe NMMUTOB (MOM1IE3HO NOC/e NPOBeAEHNS NPOM. KNUPUHTA)
« [apameTp non_system MOXET NPUHUMaTL CNefyloLmne 3Ha4eHms

0 OO6blYHbIE 3a8BKM

1 BHecuctemHble
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2 Bce

« Ecnn napametp code He 3agaH nnn ero 3HadeHne pasHo ‘%%%’, TO NPOM3BOANTCA yaaneHne 3asBOK /15 BCEX
KITMEHTCKUX CHETOB.

« Ecnv napametp code_vcb He 3aaaH 1av ero 3HauyeHve pasHo ‘%’, TO NPOU3BOAMTCS yAasleHVe 3asiBOK /15 BCEX
KOHTPaKTOB.

« B cnyyae 3agaHus ons napameTpa ext_id 3HayeHus, oTMyHoro ot O, NPOU3BOAMTCS YAASIEHWSI BCEX 3asIBOK
C COOTBETCTBYIOLWMM ext_id; 3HauUeHUs Apyrux NapaMeTpoB NPy 3TOM UTHOPUPYHOTCS; NPU 3TOM KX 3HAYEHUS
[O/MKHbI HAXOAWTCS B fONYCTMMOM [Mana3oHe.

» [laHHasa KoMaH4a He MOXET 6bITb UCMOMb30BaHa /15 YAATIEHUS 3asiBOK MO UHCTPYMEHTaM-CBSI3KaM.

MeTog FutMoveOrder - NepemelieHne ABYX 3as1BOK

Tun coobuieHns: 39

Tun oTBETHOro coobLyeHns: 105

Ta6nuuya 85. Bxogsaume napameTpbl

Nma napameTtpa Tun 3HauyeHue no|OnucaHue
YMOM4YaHUIO

regime i4 Pexum paboTbl KOMaHbI

order_idl i8 Homep nepBoii yaansemoli 3asBKku

amountl i4 0 HoBoe KO/MYecTBO eAuHWUL, WHCTPYMeHTa [Ans
nepBoii 3as1BKK

pricel cl7 "o" HoBas ueHa An1s nepBoii 3a8BKku

ext_idl i4 0 HoBbIl1 BHELLHWT HOMep A1 NepBoii 3as1BKK

order_id2 i8 0 Homep BTOpOWA yaansemoli 3asBku

amount2 i4 0 HoBoe KO/MYecTBO eAuHWUL, WHCTPYMeHTa [Ans
BTOPOIi 3as1BK/

price2 cl7 "o" HoBas ueHa a5 BTOPOit 3asBKU

ext_id2 i4 0 HoBbI1 BHELLHW HOMep A1 BTOPOli 3as1BKU

Ta6nuuya 86. PesynbtaT BbINO/IHEHUA

Nma napameTtpa Tun 3HaueHne no|OnucaHune
yMO4aHuio
code i4 Kopa Bo3Bpara
message c255 TekcT coobLeHus
order_idl i8 HoBbIii HOMep NepBoii 3asBKN
order_id2 i8 HoBbI HOMEpP BTOPOIA 3as1BKM

KoAbl Bo3BpaTa KOMaHAbl:

0 ycnex BbINO/IHEHWSA onepauum
[pyroe 3HaueHune oLmobka
MpumeyaHus:

* [apameTp regime onpeaensieT pexuM padoTbl KOMaHAbl U MOXET NPUHMMATL C/iefytoLLme 3HaUEHUs:

0 He meHATb 06bEMBbI 3anBok. OcTaeTcs Tekylmii dpakTuueckuii 06bem 3aaBOK B cucteme. lpucnaHHble
KOnmMyecTBa UTHOPUPYHOTCS.

1 W3meHnTb 06BEMBI 3a51BOK. EC/M 3a5IBKM HaiiieHbl, BMECTO HMX BbICTAB/AOTCS 3asIBKM C NPUC/TAHHBIMW LEHO
1N 06bLemMom.

2 Chdarb cTapble 3aABku. Ecnu 06beM x0T Gbl 0,CI,HOI7I N3 3a5BOK HE coBMajaeT C NPUC/IaHHbIM, yaanAanTCcA obe
3aABKW. /IHaye - BbINONHAETCA CABU.

3 YcTaHOBWTb 06BEMBI 3as1BOK PaBHbIMU NPUCNAHHBLIM 3a BbIHETOM CBe,D,eHHOVI 4acTun 3a4BKU (He MeHbLUEe 0).
Ecnu I'IpVICJ'IaHHbIVI 06bEM MeHbLLe cse,quHon 4acTun 3a4BKU, yoanAanTCcAa 0be 3asBKU.
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1N HOBbIX 3as1BOK NPOBOAMTCS NpoLieAypa ayKUMoHa.

« CABur 3asiBOK BO3MOXEH TO/IbKO B pamKax OAHOM0 TOProBOr0 MHCTPYMEHTA. TOMbKO N0 OAHOMY K/IMEHTCKOMY
peructpy.

¢ Henb3a capurarb 3asBKM MO CBA3KaM.
¢ Henb3a casurarb afpecHble 3asBKu.
* [Npu caBure HeNb3a MEHATbL Hanpas/ieHNE 3aABKU.

e YpaneHHass (v nepeaBuHyTasi, WM MNOSIHOCTBbIO CBeAEHHas) 3asiBKa He MepeBbICTaB/SETCS; BblAaeTcs
coo6LeHne 06 oLmnbke.

« Ecnu npu caBuvre napbl 3asiBOK 0fiHA U3 HMX He HaliieHa un He MOXET ObITb NepesBUHYTa, AeACTBUS CO BTOPOIA
3as1BKOI Takke He NPOM3BOAATCS C Bblgayeli coobLeHnst 06 owmnoke.

e Ecnun ABe 3adABKM MPOTMBOMNO/IOXKHOIO HanpaB/ieHUA CABUraloTCA Takum o6pa30M, YTO UEeHbl 3asABOK
nepecekarTcda, napameTpbl CHNTAKOTCA HEKOPPEKTHbIMW, CABUT HE BbINOJ/THAETCA, BblAaeTcAa coo6|_|_geH|/|e 06
oLmnbke.

« Ecnu npu caBuvre napbl 3asiBOK OfiHA U3 HUX HaTKHyMach Ha Kpocc-caenky (CBefeHne ¢ 3asaBKoii OT Toro xe VHH,
NGO KNNEHTCKOro perncTpa), OHa oTkaTbiBaeTcs, a Apyras 3asBka casuraetcs.

» [pun nepenBmxke 3asiBoK date_exp nepeHocsTcs B HOBble 3asiBKM.

* B pesynsratax 06paboTkm komaHabl nons order _id1 v order_id2 3anonHAIOTCA HOMEpPaMU HOBbIX 3as1BOK. B
cnyyae, ecnv 3asiBka He 6bina BbICTaB/ieHa, COOTBETCTBYIOLLEE Mose 0OHyNseTcs.

Metog OptAddOrder - lJo6aBneHue 3aaBKN

Tun coobueHns: 41

Tun oTBETHOro coobLyeHns: 109

Ta6nuua 87. Bxogsawme napameTpbl

Nma napameTtpa Tun 3HayeHue no|OnucaHue
YMOM4YaHUIO
isin c25 Kof MHCTpymeHTa
client_code c3 Koga knneHta
type i4 Bug 3asBku
dir i4 HanpasiieHus 3a8Bku
amount i4 KonnuectBo eayHNL, MHCTPYMEHTa
price cl7 LieHa 3as8BKn
comment c20 Mone «kommeHTapusa. [lob6aBnserca B 3asBKy,

caenky. MoxeTt ncnonb3oBarbCs MO COGCTBEHHOMY
YCMOTPEHMNIO Pa3paboTumKoB Lto3a.

broker_to c20 Kog PTC dwmpmbl, KOTOpOi  agpecoBaHa
BHECUCTEMHas 3asBka

ext_id i4 0 BHeLwHWiA Homep. [lo6aBnsieTcs B 3asBKy, CAEKY

du i4 0 Mpusnak 4Y. LlobaBnseTcs B 3asBKy, CAENKY

check_limit i4 0 Mpu3Hak NpoBepkn NMMUTOB

date_exp c8 [laTa ncreuenuns 3ansku. [lobaBnseTcs B 3asBKY.

hedge i4 0 Mpu3HaK X3K-3a8BK1

dont_check_money i4 0 Mpr3Hak pacyeTa pUCKoB MO KIMEHTCKOMY pasgeny

no ,D,aHHOI?II 3asBKe

Ta6nuuya 88. Pe3ynbrar BbINOMHEHUA

Nma napameTtpa Tun 3HayeHne no|OnucaHue
YMO/THaHUIO

code i4 Kop Bo3Bpata

message c255 TekcT coobLeHus

order_id i8 Kog 3asiBku B cucteme
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KoAbl Bo3BpaTa KOMaHAb!:

0 ycnex BbINO/IHEHNSA onepauum
[pyroe 3HaueHune owwmbka
MpumeyaHus:

* [one type MOXET NPUHUMATL CReaytoLive 3Ha4YeHUs:
1 KoTupoBouHas 3asBKa (0OCTaéTcsa B o4epeam nocsie 4HacTMYHOro CBELEHUS)
2 BcTpeyHas 3asBKa (CHUMaeTCs nocsie NpoBefeHns ayKLoHa)
3 3aaska Fill-or-Kill

* [one dir MOXeT NPMHMMATL CNeayoLve 3HaUEeHUS:
1 3asBKa Ha NOKynKy
2 3aaBKa Ha npogaxy

* B none price 3afaétca LeHa 3asaBKy B CTPOKOBOM BUAE ‘Nnnnnnnnnnn.mmmmm’.

* Mone check_limit MOXET NPMHMMATL CNeayoLLve 3HaUEeHUS:
0 He BbINOMHATL NPOBEPKY NMMUTOB
1 BbINONHATL NPOBEPKY JIMMUTOB

* Bnonedate_exp 3apaétca aara ucredeHus 3asasku B Buge 'YYYYMMDD'. Ecnu B Ka4ecTBe AaHHOro napameTpa
nepefaéTcs nyctas CTpoka, TO 3asBKa cumtaetcsi 06bI4HON. Mpy 3aaaHHON AaTe 3asBka OyaeT aBTomaTnyecku
NepeBbICTABNATLCSA B C/EAYIOLLYI0 Ceccuto, HO - Moslyyas Npu 3TOM HOBbIA HOMEp U HOBOe BpeMsi. Takum
06pa3om NosyvatTcss «MHOTOAHEBHbIE» 3asBK/. Bpems ux Xu3Hu — A0 UCTeYeHns AaTbl. 3asBKu C UCTEKLIeN
[aToin bynyT aBTOMAaTUYECKM CHUMATbCA Noc/ie 3aBepLUeHns BeyepHeli ceccumn (eCnu OHa ecTb B 3TOT A€Hb),
yXe Houblo. Mpy NepesbICTaBNEHNN [eNaloTCs NPOBEPKN HA Ha/IMYME UHCTPYMEHTA, K/IMEHTA, [OCTATOYHOCTU
cpeacTB. [onycTUMbIA AnanasoH AaTbl: >= CErOAHSLLIHEro fHA, <= 0fHOro roga Bnepes,.

« MapameTp 3anBku dont_check_moneynpuHumaeT crefylolme 3Ha4eHns:
* 0 - NnpoBepsATb 06ecneyeHne Ha ypoBHE KIMEHTCKOrO pasaena
* 1 - He npoBepATb 06ecneveHne Ha ypoBHE K/IMEHTCKOrO pasaena
MapaMeTp MOXET MCNOoMb30BaTLCS NIONVHOM, UMEILLUM CneumanbHoe paspelueHve. B criyyae, ecnm AaHHbIii

thnar 6yfieT ycTaHOBNeH Yy 3as1BK1, NOLAaBAEMOIi C /I0r1Ha, y KOTOPOro JaHHOe paspeLLleHue OTCyTCTBYET, 3asBka
6yAeT oTBEpPrHyTa.

MeTtog OptDelOrder - YaaneHune 3asiBKu

Tun coobLeHns: 42

Twn oTBETHOrO cO06LLeHMs: 110

Ta6nuua 89. Bxogsawme napameTpbl

Nma napameTtpa Tun 3HayeHne no|OnucaHue
yMOIYaHuto

order_id i8 Kop 3asBku ans yoaneHus

Ta6nuuya 90. Pe3synbtaT BbINO/IHEHUA

Nma napameTtpa Tun 3HayeHne no|OnucaHue
YMO/T4aHUIo
code i4 Kop Bo3Bpara
message €255 TekcT coobLeHus
amount i4 Konmuectso eAnHUL, WHCTPYMEHTa B YyAasIEHHOW
3anBke

Kogbl Bo3Bpara KomaHfbl:

0 yCnex BbINOMHEHUS onepauum
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[Opyroe 3HaueHue owwmbKa

MeTtop OptDelUserOrders - YaaneHue 3afaBOK Nno tuny

Tun coobuenus: 43

Tun oTBETHOroO coobLeHns: 111

Ta6nuuya 91. Bxogswme napameTpbl

Nma napameTtpa Tun 3HayeHue no|OnucaHue
yMonyaHuio

buy_sell i4 Bbibop Tuma 3afBOK B 3aBMCMMOCTM  OT
HanpasneHus

non_system i4 Bbibop Tuna 3asfBOK MO Mpu3HaKy O6blYHbIe/
BHECUCTEMHbIE

code c3 Ko KnneHTckoro cueta

code_vcb c25 Kof KoHTpakTa

ext_id i4 0 BHeLuHWiA Homep

isin c25 Kop nHcTpymeHTa

Ta6nuuya 92. Pe3ynbrat BbINOMHEHUA

Nma napamertpa Tun 3HayeHne no|OnucaHue
yMOYaHUIO
code i4 Ko Bo3Bpara
message c255 TekcT coobLeHus
num_orders i4 KonnuyecTtBo yaasiEHHbIX 3a9BOK

Kogbl Bo3BpaTa KOMaHAb!:

0 ycnex BbINOSIHEHNS onepaLun
[Opyroe 3HaueHune owmbka
MpumeyaHus:

MapameTp buy_sell MOXET NpUHUMATb CefytoLiMe 3HaYeHNs

1 3asBKku Ha MOKYMnKy

2 3aaBKu Ha npogaxy

3 Bce 3asBku

MapameTp non_system MOXeT NpUHUMAaTh cneaytoLime 3Ha4yeHns
0 OO6blYHbIE 3a5BKM

1 BHecucTemHble

2 Bce

Ecnun napameTtp code He 3afaH Wn ero 3HayeHne paBHO ‘%%%’, TO MPOM3BOANTCA yAaIeHME 3asBOK A1 BCEX
KITMEHTCKUX CHETOB.

Ecnv napameTp code_vcb He 3apaH Unu ero 3HaueHne paBHo ‘%', To NPOU3BOANTCS YAaNeHNe 3asiBOK /11 BCEX
KOHTPaKTOB.

B cnyyae 3agaHus ons napameTpa ext_id 3HayeHus, oTiMyHoro ot O, NPOU3BOAMTCS YAAIEHWSI BCEX 3asiBOK
C COOTBETCTBYIOLWWMM ext_id; 3HauUeHUs Apyrux NapaMeTpoB NPy 3TOM UTHOPUPYHOTCS; NPU 3TOM KX 3HAYEHUS
[O/MKHbI HAXOAWTCS B fONYCTMMOM [Mana3oHe.

MeTog OptMoveOrder - NMNepemelyeHne ABYX 3asBOK

Tun coobuieHns: 44

Twn OTBETHOrO CO06LLEeHNA: 113
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Ta6nuuya 93. Bxogsauime napameTpbl

Nma napameTtpa Tvn 3HayeHne no|OnucaHune
yMonyaHuio

regime i4 Pexmm paboTbl KOMaHab!

order_id1l i8 Homep nepsoii yaansemoli 3asBku

amountl i4 0 HoBoe KO/MYecTBO eAuHWUL, WHCTPYMeHTa [ans
nepBoii 3aBKu

pricel cl7 "0" HoBas LueHa Ans NepBoii 3asBkn

ext_idl i4 0 HoBbIl BHELLHWT HOMep A1 NepBoii 3asBKK

check_limit i4 0 lMpu3Hak NpoBepkn NMMUTOB

order_id2 i8 0 Homep BTOpOI yaansiemoii 3asBkn

amount2 i4 0 HoBOe KO/MMYECTBO eAVHUL, WHCTpyMeHTa A/
BTOPOVi 3a51BKN

price2 cl7 "0" HoBas ueHa Ans BTOpOWi 3aBKM

ext_id2 i4 0 HoBbIi1 BHELLHW HOMep AN BTOPOI 3asBKU

Ta6nuuya 94. Pesynbrar BbINOMHEHUA

Nma napamertpa Tun 3HayeHne no|OnucaHue
yMOl4aHUIo
code i4 Kopa Bo3Bpara
message c255 TekcT coobLeHus
order_idl i8 HoBbIii HOMep NepBoii 3asBKK
order_id2 i8 HoBbIin HOMep BTOpOI 3asBKM
Koabl BO3BpaTa KOMaHfb!:
0 ycnex BbINOMIHEHNS onepauum
[pyroe 3Ha4yeHne owmbka
MpumeyaHus:

* [MapameTp regime onpegenset pexum paGOTbI KOMaHAbl 1 MOXET NpUHUMaThb cneayrlmne sHa4eHns:

0 He meHATb 06bEMBbI 3anBok. OcTaeTcs Tekylmii dpakTmueckuii 06bem 3aaBoK B cucteme. lpucriaHHble
KOMMyecTBa UTHOPUPYHOTCA.

1 W3MeHnTb 06BEMBI 3a8BOK. ECNn 3aBKM HaliieHbl, BMECTO HYX BbICTaBNATCS 3aABKM C NPUCIAHHbIMU LieHOM
1 06LEMOM.

2 CHATb cTapble 3aaBk1. Ecnv 06bem XoTa 6bl 0fHO 13 3a8BOK HE COBNAAAET C NPUCAaHHbIM, yAansaTcs obe
3aaBKN. IHaye - BbINOSHAETCA CABUI.

3 YctaHoBUTb 06BbEMbBI 3a5BOK paBHbIMW NPUC/IAaHHBIM 3@ BbIYETOM CBEEHHON YacTu 3aaBku (He mMeHbLue 0).

Ecnun I'IpI/ICfIaHHbII‘/‘I 06bEeM MeHbLLe CBeﬂeHHOVI 4acTun 3ad4BKU, yoanAanTCcAa 06e 3asBKuU.

¢ Mone check_limit MOXeT NpMHMMAaTL cneayolme 3HavyeHms:

0

1

He BbINOMHATL NPOBEPKY IMMUTOB

BbINOMHATL NPOBEPKY /IMMUTOB

* [1na HOBbIX 3asBOK NPOBOANTCA NpoLeaypa ayKunoHa.

« CABMI 3asiBOK BO3MOXEH TO/IbKO B PamKax OfHOI0 TOPrOBOTO MHCTPYMeHTa. TObKO MO OAHOMY K/IMEHTCKOMY
perucTpy.

¢ Henb3sa casuraTtb 3adBKU NO CBA3KaM.

¢ Henb3a capuratb agpecHble 3asBKu.

* [Npu caBure HeNb3a MEHATL Hanpas/ieHNe 3aaBKU.

e YpaneHHas (v nepeaBuHyTasi, WM MOSMHOCTHIO CBeAEHHas) 3asiBKa He MNepeBbICTaB/SETCS; BblAaeTcs
coob6LyeHne 06 oLwmnbke.
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« Ecnv npv caBure napbl 3asiBOK OfiHA 13 HUX HE HaliaeHa nnu He MOXET 6bITb NepeaBuHyTa, AeiicTBIS CO BTOPOit
3a5BKOI TakKe He NPOM3BOAATCS C Bblgaueli cooblyeHnst 06 oLumbke.

e Ecnn pgBe 3asBKM NPOTMBOMOJSIOKHOMO HanpaB/IEHWsl CABWralOTCS TakuMm 06pa3oM, UTO LEHbl 3asBOK
nepecekatwTcsi, napameTpbl CUATAKOTCS HEKOPPEKTHbIMW, CABUT HE BbINOSIHSAETCS, Bblaaetcs coobuieHne o6
omnbke.

« Ecnv npu casure napbl 3asBOK OfHa U3 HUX HATKHYNACb Ha KPOCC-CAenky (CBep,eHVIE C 3asBKOiA OT Toro xe VHH,
NGO KNINEHTCKOTO perMCTpa), OHa OTKaTblBaeTCAd, a Apyras 3asdBka caBUraeTcs.

* [Npu nepeasuxke 3adaBOK dateﬁexp NepeHoCATCA B HOBbIE 3asBKN.

¢ B pesynsratax 06paboTkm komaHabl nonsi order_id1 v order_id2 3anonHsTCA HOMEpPaMU HOBbIX 3as1BOK. B
cnyyae, ec/v 3asiBKa He 6blna BbICTaB/ieHa, COOTBETCTBYIOLLEE Mosie 0BHYNsieTCA.

MeTog FutChangeClientMoney - U3MmeHeHue K/IMEHTCKUX IMMUTOB

Tun coobLeHuns: 60
Tun oTBETHOrO coobLeHns: 104

Mpoueaypa no3BonAeT MEHATb AEHEXHbIE NMMMUTBI MO K/IMEHTCKOMY CYETY.

Ta6nuuya 95. Bxogsawme napameTpbl

Nma napaveTtpa Tun 3HaueHne no|OnucaHve
yMoYaHuio

mode i4 Pexmm paboTbl KOMaHb!

code c3 Ko KnneHTckoro cueta

limit_money cl7 "o" JINMUT AeHEeXHbIX CPeacTB

limit_pledge cl7 "0" JINMUT 3a/10r0BbIX CPEACTB

coeff_liquidity cl7 "0" KoathdnmeHT NMMKBMAHOCTM MO obloyepcam

coeff_go cl7 "1 KoathdpmmeHT knameHTtckoro Mo

is_auto_update_limit i4 -1 Mpu3HaK aBTOMAaTMYECKOW KOppeKuun MMuta Ha
BE/IMUMHY A0X0Aa MPW 3aKayke nocne KampuHra

is_auto_update_spot_limiti4 -1 Mpu3Hak aBTOMAaTUYeCKOn koppekumn ChoToBbIX
nmmnToB (Npofaxka 1 MoKynka) Npu 3akadke nocne
KNMpUHra

limit_spot_buy cl7 "1 JNumnT Ha Mokynky Cnotos

no_fut_discount i4 0 ®nar 3anpeta MCMNOMb30BaHUSA  CKAAKM  NO
hbtovepcam

check_limit i4 0 dnar npoBepku

Ta6nuuya 96. Pe3ynbrart BbINOMHEHUA

Nma napameTtpa Tun 3HayeHne no|OnucaHue

YMO/THaHUIO

code i4 Kop Bo3Bpara

message c255 TekcT coobLeHus

Koabl BO3BpaTa KOMaHAb!:

0 ycrnex BbINOMHEHNS onepauum

[pyroe 3HauyeHne owmbka

MpumeyaHus:

* Pexum paboTbl komaHgbl (none mode):
9  Ynanutb py6nesblil iMMUT
10 YpanuTb 3a10r0BbIA TMMAT
11 YpanuTb py6neBblii, 3a710T0BbIA U CNOTOBbIA IMMUTBI
12 YcTaHOBWTb IMMUTbI AEHEXHbIX CPEACTB, 3a/10r0BbIX CPEACTB M IMMUT Ha NOKYNKX CNOTOB

13  3MeHUTb NMMUTbI AEHEXHBIX CcpeacTs, 3a/10roBbIX CpeacTs
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e coeff_go — [ONONHWTENbHbLIA KOIMMULMEHT, HA KOTOPbIA yMHOXAeTcsi cymMmapHoe MO Mo KAUEHTY npu
NoCTaHOBKe 3asiBKu. MpoBepKa Ha A0CTAaTOYHOCTb CPEACTB OCYLLECTB/ISETCS C YYETOM 3TOr0 KO3hduLmeHTa.

e Mpu3Hak is_auto_update limit ycTtaHOBNEHHLIA B 1 NO3BONSIET aBTOMATM3MPOBATb NPOLECC W3MEHEHUS
NVMUTOB MO pesynsTatamM npeabiayLiero gns. (-1) — npy onepaumsax B pexumMax 12 nnv 13, npu nsMeHeHumn apyrux
napamMeTpoB, 3HAYEeHWe 3TOro NapameTpa He U3MEHSATb.

e Ona u3meHeHnus Tonbko coeff _liquidity wvnn coeff_go wivnn is_auto_update limit w/vmn
is_auto_update_spot_limit — ncnonb3yite pexum 13, napametp 1imit_money =0.

e MpusHak is_auto_update spot limit ycTaHOBMEHHbIi B 1 MO3BOMASET aBTOMATU3UPOBATbL MpOLECC
M3MeHeHUs TMMUTOB U Ha Mpogaxy, 1 Ha MNokynky CnoTos, No pesynbratam npegplayLuero AHA. Takum o6pasom,
CKOPPEKTUPOBaHHbI NMMUT ByfeT [elicTBOBaTbL Ha BCE BPEMS AeliCTBUS MHCTPYMeHTa. (-1) — npu onepauusx B
pexmmax 12 nam 13, npu n3MeHeHnn 4pyrnx napamMeTpoB, 3Ha4YeHMe 3Toro napaMeTpa He U3MeHsTb.

« ®opmar napameTpa limit_spot_buy - 16.2. 3agaetcs B pyonsix.

* B napametpe no_fut_discount MOXHO yka3aTb C/iefyloLime 3Ha4YeHus:

0 Wcnonb3osaTtb ckugky no MO Ha dbloyepcax
1 He ncnonb3oBaTtb ckngky no MO Ha dblovepcax
* B napametpe check_limit MOXHO yKa3aTb criefytoLime 3Ha4YeHUs:

0 He BbLINOMHATL NPOBEPKY, NPON3BECTH 6e3ycn03Hoe N3MEHEHNEe NnmMnTa

1 BbINONHATL NPOBEPKY HA HeyBennyeHne 3a0/MKEHHOCTM NOCe N3MEHEHUA NNMUTA

MeTtop FutChangeClientVch - NsmeHeHue KNMEeHTCKUX napameTpoB

no BA

Tun coobuieHns: 33
Tun oTBETHOro coobLyeHns: 106

M3MeHeHVe KMEeHTCKMX napameTpoB no 6a3oBbiM akTuBam (BA). lMpoueaypa No3BosSieT MEeHSTb K/IMEHTCKMe
napameTpbl o 6a30BbIM aKTUBAM.

Ta6nuuya 97. Bxogawme napameTpbl

msa napameTtpa Tvn 3HayeHne no|OnucaHune
yMonyaHuio
mode i4 Pexmm paboTbl KOMaHab!
code c3 Ko KnneHTckoro cueta
code_vch c25 Kop, 6a30Boro akTvea
coeff_go cl7 "1 KoadpdpmumeHT knmeHTtckoro MO no BA
limit_spot c10 "1t JIMMUT OTKPBITLIX NO3WUMIA KneHTa Ha Mpogaxy no
crnotam BA

Ta6nuuya 98. Pe3synbTtaT BbINO/IHEHUA

Nmsa napameTtpa Tvn 3HayeHne no|OnucaHune
YyMOM4YaHu1io

code i4 Kop Bo3sBpata

message c255 TekcT coobLeHus

Koabl Bo3BpaTa KOMaHAb!:

0 ycnex BbINO/IHEHWSA onepauum
[pyroe 3HayeHne owmbKa
MpumeyaHus:

 [Mone mode 3afaeT pexumM paboTbl KOMaHAbI:
11 ypanuTb AMMUT

12 ycTaHOBUTbL UMUT
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e coeff_go — [ONONHWTENbHbLIA KOIMMULMEHT, HA KOTOPbIA yMHOXAeTcsi cymMmapHoe MO Mo KAUEHTY npu
NoCTaHOBKe 3asiBKu. MpoBepKa Ha A0CTAaTOYHOCTb CPEACTB OCYLLECTB/ISETCS C YYETOM 3TOr0 KO3hduLmeHTa.

o limit_spot - ecnv IMMUTUPOBATbL KIMEHTA He HYXHO, a mode=11 He 3aAaTb, T.K. CTPOKA HyXHa (ecTb Apyrve
napameTpbl) - TO 3aJaBaiiTe 3TOT NapaMeTp paBHbIM ‘-1'. BHyTpeHHWIA TUN NepeMeHHOiA - int.

MeTtop FutChangeBrokerVcb - NsmeHeHue napameTpoB B® no BA

Tun coobueHns: 14
Twn OTBETHOrO CO06LLEHMA: 114

Mpoueaypa No3BoNseT MEHATL napameTpbl B® no 6a30BbIM aKTUBaM.

Ta6nuuya 99. Bxogsaume napameTpbl

Nma napameTtpa Tvn 3HayeHne no|OnucaHune
yMOM4aHuo
mode i4 Pexm paboTbl KOMaHb!
code_vcb c25 Kog 6a30BOro aktvea
limit_spot cl0 "-1" JIMMUT OTKPbITBIX No3uumnii B® Ha npogaxy no
crnotam BA

Ta6nuuya 100. Pe3ynbraT BbINOSIHEHUA

Nmsa napameTtpa Tun 3HayeHne no|OnucaHue
YyMOYaHuto

code i4 Kop Bosspata

message €255 TekcT coobLeHus

Koabl Bo3BpaTa KOMaHAbl:

0 ycnex BbINO/IHEHVA onepauum
[pyroe 3HaueHune oLmobka
MpumeyaHus:

« [None mode 3apaeT pexviM paboTbl KOMaHAbI:
11 ypaniMTb AMMUT
12 ycTaHOBWUTbL IUMUT

e limit_spot - eciv NUMUTUPOBATbL K/IMEHTA HE HYXHO, a mode=11 He 3afaTb, T.K. CTPOKa HyXHa (ecTb Apyrue
napamMeTpbl) - TO 3a/jaBaiiTe aTOT NapaMeTp paBHbIM ‘-1'. BHYTPeHHUI TMN NepeMeHHol - int.

Metog FutChangeBFMoney - I3meHeHue nuMmuToB B®
Tun coobuenus: 7
Tun oTBETHOro coobLyeHns: 107

Mpouenypa Nno3BoNsAeT MeHATb AeHbIN No cBoum Bd. Mpu aTom, npu yBennyeHun cyeta b®, HegocTaroLme AeHbrn
CHMMAOTCS CO cyeTa camoii PO, a npu ymeHbLIeHUN, AeHbI BO3BpaLLaloTCs Ha cyeT PO.

Ta6nuuya 101. Bxogsawme napameTpbl

Nmsa napameTtpa Tun 3HayeHne no|OnucaHue

yMonuyaHuio
mode i4 Pexvm paboTbl KOMaHAb!
code c2 Kog B®
limit_money cl7 "o" JINMUT AEeHEXHbIX CPeAcTB
limit_pledge cl7 "o" JINMUT 3a/10r0BbIX CPEACTB

Ta6nuua 102. Pe3ynbrar BbINO/IHEHUSA

Nmsa napameTtpa Tvn 3HayeHne no|OnucaHue
YMOTYaHUIo

code i4 Kop Bo3Bpara
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MeTtop
no bo®

Nma napameTtpa Tun 3HaueHne no|OnucaHune
YMO/THaHUIO

message c255 TekcT coobLeHus

Kopp! Bo3BpaTa KoMaHgpbl:

0 ycnex BbINO/IHEHWSA onepauum
[pyroe 3HaueHune owmbka
MpumeyaHus:

* Pexvm paboTbl KOMaHAbl (none mode):
12 YcTaHOBUTb IMMUTLI paBHble 1imit_money v 1imit_pledge
13  WN3meHuTb numuTbl 1imit_money v 1imit_pledge

 Mpoueaypa [AOCTYNHA TOMbKO TOMY fIOMMHY LUMO3a OT P®, KOTOpoMmy AAMUHUCTPATOP TOProB NPOCTaBW/l
Heo6xoAuMble NpaBa.

FutChangeMoney - I3ameHeHue IMMUTA Ha NOKYIMNKY CNOTOB

Twn coobueHns: 16
Twn OTBETHOrO CO06LLEeHNA: 116

MpoLeaypa no3BonsieT MeHsiTb JeHeXHble NnapameTpbl BO.

Ta6nuuya 103. Bxogswme napamMmeTpbl

Nmsa napameTtpa Tun 3HaueHune no|OnucaHue
yMOM4YaHu1to
mode i4 Pexm paboTbl KOMaHgb!
limit_spot_buy cl7 "-1" JINMUT AieHEeXHbIX CpeacTs
is_auto_update_spot_limiti4 -1 Mpu3Hak aBTOMATUYECKO Koppekumn CroToBbIX
NMMUTOB (MPoAaxa 1 NoKymnka) npu 3akayke nocne
KNpuHra
state i4 -1 3anpeTbl Ha nogavy 3asaBok no PTC CtaHaapt
Ta6nuuya 104. Pe3ynbraT BbINOSIHEHUA
Nma napameTtpa Tvn 3HayeHne no|OnucaHue
yMOM4aHuo
code i4 Kop Bo3sBpata
message c255 TekcT coobLeHus
Kopp! BO3BpaTa KoMaHApl:
0 ycnex BbINO/IHEHWA onepauum
[pyroe 3HaueHune owmbka
MpumeyaHus:

* Pexvm paboTbl KOMaHAbl (none mode):
11  Ypanutb
12 YctaHOBUTL

« TMpoueaypa [OCTYNHA TOMLKO TOMY fIOTVHY LUIo3a oT PO unm B®, KoTopoMy AAMUHUCTPATOP TOProB NPOCTaBW/
Heo6xoAMMble Npasa.

e JlumnT feHexHbIX cpeacTs (none 1imit_spot_buy). Ecnvykasats -1, TO faHHbIA TMMAT He 6yAeT NpoBepATbLCS.
Ecnv ykasatb " niu -2, TO AaHHbI IMMUT He ByaeT naMeHaTbes. Ecnm He ykasaH, To paBeH -1.

* Mone is_auto_update_spot_limit, yctaHoBNeHHOe B 1 NO3BONSIET aBTOMATU3MPOBAaTh MPOLECC M3MEHEHNS
NVMUTOB MO pe3ynbratam npefbiayliero aHs. (-1) — npu onepaumsx B pexume 12, npu M3MEHEHUW Apyrux
napameTpoB, 3Ha4YeHMe 3TOr0 napaMeTpa He U3MEeHSTh.
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e [na n3vmeHeHns TONbKO nNapameTpa is_auto_update_spot_limit MOXHO MCNONb30BaTb pexum 12 npu
3HayeHun napametpa 1imit_spot_buy=".

Metog OptChangeExpiration - 3assBKU Ha aKcnupauuio onyuoHoOB

Tun coobLeHns: 12

Tun oTBETHOrO co06LeHNs: 112

Ta6nuua 105. Bxogswme napaMmeTpbl

Nma napameTtpa Tuvn 3HayeHne no|OnucaHue

yMon4aHuio
mode i4 Pexmm paboTbl KOMaHab!
order_id i4 Homep 3asBkM Ha aKcnupauuio
code c3 Kopg knuneHTa
isin c25 Koa MHCTpymeHTa
amount i4 0 3KCNVpMpyeMoe KOIM4ecTBo

Ta6nuuya 106. Pe3ynbrar BbINO/IHEHUSA

Nmsa napameTtpa Tun 3HauyeHne no|OnucaHune
yMonyaHuio
code i4 Kop Bo3Bpata
message c255 TekcT coobLeHus
order_id i4 YHVKanbHbIN naeHTUukaTop 3asBku

Kopp! BO3BpaTa KoMaHApbl:

0 ycnex BbINO/IHEHWA onepauum
[pyroe 3HaueHune owmbka
MpumeyaHus:

« Pexum paboTbl komaHabl (none mode):

11 Ypanutb

12 BcTaBuTb/06HOBUTL
* 1N 3asBOK Ha aKCMUpaumIo KYeBbIMU NOASAMU ABAAKOTCA 1sin u code.
¢ PaspewweHo npu Delete n Update 3agaBatb:

» unwu order_id (Torga code v isin g NoUcKa He UCMOJb3YHOTCS)

* unm code u isin (Tonbko ecnu order_id He 3aaaH nnu =0)

 Mpu NocTaHOBKax HOBOIi 3asiBKW, 3aHocKUTe order_id=0. 3To 6yAeT ABNSTLCA MPU3HAKOM, YTO HAAO CTaBUTb
HOBYIO 3asIBKY, & HE KOPPEKTMPOBATb CTapPYH).

MeTog FutChangeClientProhibit - 3mMeHeHue KIMeHTCKNX
orpaHuueHui ana pbroyepcos

Tun coobueHns: 15

Tun OTBETHOrO CO06LLEeHMs: 115

Ta6nuuya 107. Bxogsawme napamMmeTpbl

Nmsa napameTtpa Tun 3HayeHne no|OnucaHue
YMOYaHuto
mode i4 Pexum paboTbl KOMaHAb!
code c3 Kopg knveHTckoro cyeta nnu '%%%' - no scem
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Nma napameTtpa Tun 3HaueHne no|OnucaHune
yMoO4aHuio
code_vch c25 Kopg, 6a30B0ro aktnea unm ‘%' - no scem
isin c25 ®bHOUEPCHbIN UHCTPYMEHT UK ‘%' - No BCeM
state i4 OrpaHuyeHne
state_mask i4 Macka ans napameTpa state

Ta6nuuya 108. Pe3ynbrar BbINO/IHEHUSA

Nma napamertpa Tun 3HaueHne no|OnucaHve
yMoO4aHuio

code i4 Ko Bo3Bparta

message c255 TekcT coobLeHus

Kogpl Bo3Bparta KomaHzbl:

0 ycnex BbINOMIHEHNS onepaLun

[Opyroe 3HayeHve owmbka

MpumeyaHus:

 MonemodeonpenensieT pexvm paboTbl KOMaHAbI:

11  ypanutb

12 yctaHOBUTbL

* [None state MOXET NpMHMMAaTL CreayloLlme 3HayeHus:

1 Henb3sa OTKPbIBATH MO3ULIUK
2 Henb3s CTaBUTb Nt0ObIE 3a5BKN
3 Henb3s OTKpbIBaTL NO3MLMK Ha MNpogaxy

« 3HaueHusi napametpa state_mask onpegensioTca 6UTOBOI Mackoi. Ha HaCcTOALMIA MOMEHT JaHHbI napaMeTp
[O/KeH ycTaHas/mBartbes = 3.

* [lpun 3aaHMN KOHKPETHOTO UHCTPYMEHTA B Nosie isin cnepyert ykasbiBaTb KO COOTBETCTBYHLero BA B none
code_vch.

Metog OptChangeClientProhibit - UsmeHeHne KNNeHTCKNX
orpaHuyeHui Ana onuyuoHOB

Tun coobueHns: 17

Twn OTBETHOrO CO06LLeHNs: 117

Ta6nuuya 109. Bxogsawme napamMmeTpbl

Nmsa napameTtpa Tun 3HayeHne no|OnucaHue
YMO/THaHUIO
mode i4 Pexwum paboTbl KOMaHAb!
code c3 Kopg knveHTckoro cyeta nnu '%%%' - no scem
code_vcb c25 Koa 6a30B0Oro aktnea uam ‘%' - no Bcem
isin c25 ®blOYEPCHbIN MHCTPYMEHT Ui '%' - No Bcem
state i4 OrpaHunyeHne
state_mask i4 Macka ans napameTtpa state

Ta6nuuya 110. PesynbTat BbiNOSIHEHUSA

Nma napameTtpa

Tun

3HaueHue no
yMonyaHuio

OnucaHue

code

i4

Kopg Bo3BpaTa
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Nma napameTtpa Tun 3HaueHne no|OnucaHune
YMO/THaHUIO

message c255 TekcT coobLeHus

Koabl Bo3BpaTa KOMaHAb!:

0 ycrnex BbIMOIHEHNA onepauun
[pyroe 3HaueHune owmbka
MpumeyaHus:

* Pexum paboTbl komaHAbl (none mode):
11 ypanutb
12 ycTaHOBUTbL
* [one state ABnseTca 6UTOBOV Mackol
* MNepBble gBa 6VTa ONPeAensaoT YNC/IOBOE 3HAUYEHME:
1 Henb3sa OTKpbIBATb NO3MLMK
2 Henb3s CTaBUTb /10OblE 3a8BKN
3 Hernb3s OTKpbIBaTb NO3MLMK Ha MNpogaxy
* 4 - pe3seps
» 8 - 3anpeT 6pokepa Ha nogavy 3asBOK Ha DKCnupauuo

- BuTOBas Macka cocTosiHWiA. OnpeaensieT Te 6UTbI Nons state, 3Ha4YeHUs KOTOPbLIX GYAYT M3MEHEHBI B pe3y/bTare
BbIMNO/THEHMS NpoLeAypbl. Ha HacTosALMIE MOMEHT AaHHbIV NapamMeTp fOKeH ycTaHaBnmBaTtbes = OXOF.

» OrpaHuuyeHust no gblouepcam ¥ onuMoHam AeiicTBYIOT He3aBUCUMO.

MeTog FutExchangeBFMoney - NepeBoA AeHEXHbIX CPeACTB MeXay
aBymsa b® ogHoin PP

Tun coobueHns: 35

Twn oTBETHOrO co06LLeHus: 130

Mpoueaypa No3BoMSIET BLINO/HATL NEPEBO/bl CPEACTB MeXAY ABYMSI pa3/iMyHbIMU B®, NpuHagnexalimMm ogHol
P®.

Ta6nuua 111. Bxoasawme napameTpbl

Nms napameTpa Tun 3HaueHue no|OnucaHue
yMon4aHuio
mode i4 Pexum paboTbl KOMaHAb!
code_from c2 Kog B® ansa cnucaHws cpeacts
code_to c2 Kog B® Ha3HauyeHusa
amount_money cl7 Pa3mep geHexHbIX CPesCcTB AN nepesoga
amount_pledge cl7 Pa3mep 3a/10roBbIX CPeACTB A/18 nepesoja

Ta6nuuya 112. PesynbTat BbINOSIHEHUSA

Nma napameTtpa Tvn 3HayeHne no|OnucaHune
yMOM4aHuio

code i4 Kop Bo3sBpata

message c255 TekcT coobLeHus

KoAbl Bo3BpaTa KOMaHAb!:

0 ycnex BbINO/IHEHVA onepauum
[pyroe 3HaueHune owmbka
MpumeyaHus:
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* Pexunm paboTbl KOMaHAbl (none mode):
1 T[epeBog TOMBLKO B TOPrax
3 TlepeBof B TOprax n KNupuHre

¢ B HacTosAWwmii MOMEHT CMCTEMOI NOAAEPXNBAETCS NEPEBOJ, AEHEXHbIX CPeACTB. MepeBosbl 3a/10roBbIX CPEACTB
He nogaepXmBaroTcsa 1 nose amount_pledge f40/MKHO 6bITh paBHoO 0.

MeTtog OptRecalcCS - lameHeHue LeHTpa/IbHOro cTpaiika
Tun coobuieHns: 45
Tvn OTBETHOrO CO06LLEeHNs: 132

MpoLeaypa No3Bo/sieT NPOU3BECTU NEPECYUET LEHTPASILHOTO CTpaiika, o Tem ob6s3atenscTBaM MapkeT-Meiikepa,
[Lns1 KOTOpPbIX BbiGpaH BapuaHT nepecyeTa LIC «CmelleHre no 3anpocy». MNpeaHasHadeHa ans MapkeT-Meiikepos.

Ta6nuua 113. Bxogsiue napameTpbl

3HaueHne no|OnucaHue
YMO/THaHUIO

Nma napameTtpa Tun

isin_id i4 Uncnosoii naeHTndunkaTop 6a3o0BOro MHCTpyMeHTa

Ta6nuuya 114. Pe3ynbTat BbIMO/IHEHUSA

Nma napameTtpa Tun 3HaueHne no|OnucaHune
YMOTYaHUIO

code i4 Kopa Bo3Bpara

message c255 TekcT coobLeHus

Kogpl Bo3Bpara KomaHzbl:

0 ycrex BbIMOIHEHNSA onepauun

[pyroe 3HayeHne owwmbka

A. Tunbl gaHHbIX nnatcgopmbl Plaza-2

Plaza-2 C++ ODBC KommeHTapwii

ul UINT8 SMALLINT Llenoe uncno pasmepom 1 6aifT.

u2 UINT16 INTEGER Llenoe uncno pasmepom 2 baiita.

u4 UINT32 NUMERIC,10 Llenoe uncno pasmepom 4 6aiTta.

us UINT64 NUMERIC,20 Lienoe unicno pasmepom 8 6aiiT.

i1 INT8 SMALLINT Llenoe uncno co 3Hakom pasmepom 1 6aiiT.

i2 INT16 SMALLINT Llenoe uncno co 3Hakom pasmepom 2 6aiiTa.

i4 INT32 INTEGER Llenoe uncno co 3HakoM pasmepom 4 bGaiita.

i8 INT64 BIGINT Llenoe yncno co 3Hakom pasmepom 8 6aliT.

a CHAR VARCHAR CTpoka CMMBO/OB pa3Mepom 1 6ailT.

cN CHAR[N+1] VARCHAR,N CTpoka CMMBOJIOB, OKaHUMBalOLWAACHA  HY/IEBbIM
CHMBOJIOM.

dN,M sN,M P2BCDII NUMERIC,N,M | [leciTu4HOE uMC/iI0 B [OBOWYHONM KOOMPOBKE C
(OMKCMPOBAHHOM TOYKOW, rae
¢ N — o6LLee KoM4YecTBO Lucp B Yncne;
* M — konnyecTBo LUudp B APOBHOI YacTu.

t P2TIME TIMESTAMP [Jarta n Bpems.

f DOUBLE REAL Uncno ¢ nnaeawlleil TOYKOM [ABOWHOW TOYHOCTU
pa3mepom 8 6aiiT.

bN VARBINARY,N BoK AaHHbIX.

zN VARBINARY,N Bnok paHHbIX, rae nepsble YeTbipe 6GaiTa 3agatoT
OnvHy 6ydbepa.
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B. CnpaBO4YHUK KOAOB BO3BpaTa

Kop Bo3Bpata

OnucaHwue

0 Onepauus BbINONHEHA YCMNELHO

1 HeT Takoro nosnb3osarens.

2 HeT Takoro unepa.

3 Ceiilyac aTta ceccust He uger.

4 Ceccua npnoctaHoBieHa.

5 OwwbKka Npu BbINOSIHEHWW OnepaLyn

6 Y nonb3oBaresia HET Npas Ha onepauuio

7 MonbITKa AOCTYyNa K Yy)XOMy CYeTy aunepa

8 HeT npas Ha yganeHune 3asBk1 4pyroro knveHTa/nonb3osarens ceoei rpmbl

9 durpme onepauum ¢ 3asBkaMn 3a6/10kMpoBaHbl KNMpnHroebiM LieHTpom

10 Mano cpefcTB Ha cYeTy A/18 pe3epBrpoBaHnA

11 MpesbiweHre nMMUTOB [innepa no KOHTPakTy

12 Mpemus no onunoHy BHE JIMMUTOB.

13 MpeBbilleHVe NMMUTOB BCeX [lINNepoB Mo rpynmne KOHTPaKToB

14 He HaligeHa 3anBka ANns yaaneHns

15 MpeBbiLLeHVe NMMUTA NO MHCTPYMEHTY 4151 AaHHOTO Aunepa

16 3anpeT AgMUHUCTPaTopa TOProB Ha OTKPbITUE NO3ULMN HAa COBCTBEHHbIN cHeT BO.

17 3anpet AgMmHMcTpaTopa TOproB Ha OTKPbITUE NO3uLMK Ha MoKynKy Ha COOCTBEHHBIV cyeT Bd.

18 3anpeT AgMmrHUCTPaTopa TOProB Ha OTKPbITUE No3uLmmn Ha MNpodaxy Ha CO6CTBEHHbIN cyeT BO.

19 3anpeTt AgMuHMCTpaTopa TOProB Ha OTKPbITUE MO3ULMN Ha cYeTa KIMEHTOB.

20 3anpeTt AgMmHMcTpaTopa TOproB Ha OTKPbITUE Mo3uLumn Ha MoKynKy Ha cyeTa KNeHTOB.

21 3anpet AgMmHMcTpaTopa TOProB Ha OTKPbITME No3unLmK Ha MpoJaxy Ha cyeTa K/IMEHTOB.

22 3anpeT AgMuUHUCTpaTopa TOProB Ha OTKPbITUE MO3MLMU Ha COGCTBEHHbIN cyeT BP no Bcem
WMHCTPyMEHTaM JaHHOro BA.

23 3anpeT AAMUHMCTpaTopa TOProB Ha OTKPbITUE No3uuun Ha MoKynKy Ha COBCTBEHHBIA cyeT B
Nno BCEM MHCTPYMEeHTaM AaHHoro BA.

24 3anpeT AgMUHMCTpaTopa TOProB Ha OTKPbITME No3uuuy Ha Mpogaxy Ha COBCTBEHHbI cueT B
Nno BCEM MHCTPYMEHTaM AaHHoro BA.

25 3anpetr AgmuHucTpaTopa TOProB Ha OTKPbITUE MO3NUMM Ha cyeTa K/IMEHTOB MO BCEM
WHCTPYMEHTaM faHHoro BA.

26 3anpetr AgMUHMUCTPATOpa TOPros Ha OTKPbITUE NO3ULMK Ha MNOKYNKY Ha cYeTa K/IMEeHTOB Mo BCEM
WHCTPyMEHTaM JaHHOro BA.

27 3anpeTt AgMUHKCTpaTOpa TOProB Ha OTKPbITUE No3uLmuK Ha Mpoaaxy Ha cyeTa KNIMEHTOB M0 BCEM
WHCTPYMEeHTaM JaHHoro BA.

28 Y gunepa HeT gocTyna K JaHHOMY KOHTpakTy

29 MpeBbilLeHVe NMMUTA NO KOHTPaKTY /151 KMPUHIOBOTO YfieHa

30 MpeBbiWeHne MMnTa No MHCTPYMEHTY AJ/1A K/IMPUHIOBOTO Y/leHa

31 Yxe CTOUT KOHTP-NpeasiokeHne OT TOro e K/IMEHTCKOro cyeTa C LieHOM, nogxopsiiein ans
CBeLleHUNs CAEeNKN

32 MpeBbiweHne nuMmuTa No LieHe NHCTpyMeHTa (BBEPX WU/IN BHA3)

33 3101 hnpme onepaumm ¢ 3asskamu 3a6710kMpoBaHbl KNMpnHrosbiM LieHTpom

34 MonbITka onepauuy Ha HeCyLLEeCTBYIOLLUIA KOA KNeHTa

35 OwnbKa B 3a/jaH1N BXOAHbIX NapaMeTpoB

36 MonbITKa onepauuy No HecyLlecTByoWweMy 6a30BOMY akTuBY.

39 LleHa He kpaTHa MUHUM&aUTbHOMY LUary

40 [MonbITKa afpecoBaTb BHECUCTEMHYIO 3a5iBKY HECYLLECTBYIOLLEMY KOHTPAreHTy.

41 He HacTynun nnm ncTek cpok fOBepeHHOCTW Nonb30BaTess

42 3anpelleHa paboTa NaBHbIM Tpeaepom PO

44 [naBHbIn Tpeiigep P® He nocTaBwi Npu3Hak cBoel paboTbl OT 3TN MpPMBbI
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Kop Bo3Bpata

OnucaHune

45

MonbITKa NOCTaBUTb BHECUCTEMHYIO 3asiBKY OT (OMPMbl, Y KOTOPOIi He nponucaH kog PTC.

46 Mo 3TOMY UHCTPYMEHTY paspeLleHbl TONIbKO BHECUCTEMHbIE 3asiBKU.

47 B HazHaueHHOV ceccun No aTOMy MHCTPYMEHTY TOPrOB HET.

48 Mo 3aToMy WHCTPYMeHTY nAaeT locTaeka. PaspelueHbl TO/IbKO BHECUCTEMHbIE 3asiBKW CBOEW
dmpme.

49 [MonbITKa NOCTaBUTb BHECUCTEMHYH 3asiBKy OT Tpeligepa OAHOrO K/IMEHTCKOTO cyeTa, a He oT
KoAa pmpmbl.

50 He HalifeHa 3asiBKa [ NepecTaHOBKM

51 MpeBbilleHVe CYyMMapHOrO K-Ba OMUMOHHBIX MO3WLMIA ANA KIMPYWHIOBOTO Y/fieHa no 6a3oBomy
dhbloYEPCHOMY KOHTPaKTY M (ObOYEPCHbBIX NO3WLWIA C YHETOM XeMKMPOBaHNS 1 NOKPbITUSA

52 MpeBbilleHVe CYMMapHOro K-Ba OMUMOHHLIX MO3ULUIA A1 TOPrOBOrO 4neHa no 6a3oBomy
PblOYEPCHOMY KOHTPaKTY M (ObOYEPCHBIX NO3WLWIA C YHETOM XeMKMPOBaHNS 1 NOKPbITUSA

53 OwwubKa B 3aaHUN BXOAHOTO NapameTpa - Konnyectso. CrULLKOM BENVIKO.

54 B onepauyuu oTkasaHo: MNpeBbilleH NMMUT onepauuii 0T yKa3aHHOro KMeHTa.

56 HeT npaB Ha BbINO/HEHWE onepauuMu OT YKasaHHOro forvHa u Koga. O6partuTtech K
ALMUHNCTPATOpPY TOProB.

57 HeT npaB Ha coeguHeHune ¢ cepBepoM Bupxu. Obpatutecb kK AGMUHUCTPATOPY TOProB.

60 [MpuoctaHoBKa aykLuoHa no BcemM MHCTPyMeHTaMm pbiHka PTC CtaHaapT.

61 lMprocTaHoBKa TOProB BO BCeX pexumax rno pbiHky PTC CtaHgapT.

62 MpuoctaHoBKa TOPros no cekuumn pbiHka FORTS.

63 MprocTaHoBKa ayKuMOHa No BCeM UHCTPYMeHTaM fAaHHoro BA peiHka PTC CtaHgapT.

64 lMpuocTtaHoBKa TOProB BO BCEX pPeXvmax Mo BCEM WHCTPYMeHTaM faHHOro BA no pbiHKy PTC
CraHgapr.

65 [MprocTaHoBKa TOProB BO BCEX peXumax rno BceM UHCTPYMEHTaM gaHHoro bBA.

66 MprocTaHoBKa TOProB BO BCEX PeXMMax Mo AaHHOMY MHCTPYMEHTY pbiHka PTC CTaHaapT.

67 3anpet bupxu Ha OTKPbITE NO3NLMIA MO AAHHOMY MHCTPYMEHTY pbiHka PTC CtaHaapT.

68 3anpeT 6pokepa Ha NOCTaHOBKY /106bIX 3a51BOK Ha pbiHKe PTC CtaHgapT.

69 3anpeT [NaBHOro Tpeligepa Ha NOCTaHOBKY t06bIX 3a8BOK Ha pbiHke PTC CTaHzapT.

310 3anpeT KnvpyviHra Ha OTKpbITME NO3WLMKN NO KNWEHTCKOMY CHETY: A/15 KIIMEHTCKOrO perncrpa HeT
[Jeno cueTta, pa3peluéHHoro ans MoctaBku LeHHbIX Gymar.

311 3anpet KnvpuHra Ha oTKpbITME NO3ULUN MO KNIMEHTCKOMY CYETY.

312 3anpeT KnmpurHra Ha nocTaHOBKY /1H06bIX 3asIBOK N0 pacyeTHoli hupmMe no BCEM MHCTPYMEHTaM
AaHHoro bA.

313 3anpeT KnuprHra Ha oTKpbITUE NO3WLMKU N0 pacyeTHOM thpMe No BCEM MHCTPYMEHTaM AaHHOro
BA.

314 3anpet Tpeligepa Ha NOCTaHOBKY /1t00ObIX 3a5BOK MO K/IMEHTCKOMY CYETY.

315 3anpet Tpeligepa Ha OTKPbITUE NO3ULMKN MO KIMEHTCKOMY CYETY.

332 HexBaTka cpeACcTB Mo iMMUTaM KveHTa

333 HexBaTka cpefcTB No 6pokepckoii onpme.

334 HexBaTka cpefCcTB N0 pacyeTHO cpme.

335 MpeBbIWEH NIMMUT KAIMEHTA Ha NOKYNKy Gymar.

336 MpeBbllleH NMMUT 6pokepa Ha MOKyrKy oymar.

337 MpeBbIleH NMMAUT KNMEeHTa Ha npogaxy bymar.

338 MpeBbIleH NMMUT Bpokepa Ha npoaaxy bymar.

380 M OeT NpoM. K/TIMPUHT, HENb3S CTaBUTb 3asiBKU.

381 M AeT NpoM. KIMPUHT, HeMb3s YAAIATb 3aABKU.

382 M OeT NpoM. K/TMPUHT, Herb3s NepecTaBnATh 3asBKu.

680 HexsaTka cpeAcTB No iMMUTaM KneHTa

681 HexBaTka cpeAcTB No pacyeTHol upme

4000 OwmnbKa BO BXOAHbIX Napamerpax

4001 Y nonb3oBaTtesia HET Npas Ha BbIMONHEHWE onepaLmn.

99




LWnto3 POPTC Plaza-2

Kop Bo3Bpata

OnucaHune

4002

HEeBO3MOXHO N3MEHWUTb LEHEXHbIA MMMUT MO KIMEHTY. HET TekyLLyX ceccuii.

4004 HeBO3MOXHO M3MEHUTb AEHEXHBIA TMMUT N0 KAMEHTY. Kofa HeT B TabnuLe KNneHToB (investr).

4005 HeBO3MOXHO YCTaHOBUTb [EHEXHbIA TMMUT MO KAMEHTY. OLwn6Ka Npu BbINOSIHEHUN Onepauun.

4006 HeBO3MOXXHO YCTaHOBUTb AEHEXHbIA MMUT MO KAMEHTY. OWmn6Ka Npy BbIMOSIHEHNW OnepaLmn.

4007 HEeBO3MOXHO YCTaHOBUTb [EHEXHbIA TMMUT MO KAMEHTY. OLWn6Ka Npu BbINOSIHEHUW OnepaLun.

4008 HeBO3MOXHO YCTaHOBUTb JEHEXHbIN TMMUT MO KNneHTY. OLIMGKa Npy BbINO/IHEHUW Onepauuu.

4009 HeBO3MOXHO YCTaHOBUTb [EHEXHbIA TMMUT MO KAMEHTY. OLwn6Ka Npu BbINOSIHEHUN Onepauun.

4010 HeBO3MOXXHO YCTaHOBUTb AEHEXHbI MMMUT MO KAMEHTY. Owmn6Ka Npy BbIMOSIHEHUW OnepaLmn.

4011 HEeBO3MOXHO YCTaHOBUTb [EHEXHbIA TMMUT MO KAMEHTY. OLWn6Ka Npu BbINOSIHEHUW OnepaLun.

4012 HeBO3MOXHO YCTaHOBUTb JEHEXHbIN TMMUT MO KNneHTY. OLIMGKa Npy BbINO/IHEHUW OnepaLun.

4013 HeBO3MOXHO YCTaHOBUTb [EHEXHbIA TMMUT MO KAMEHTY. OLwn6Ka Npu BbINOSIHEHUN Onepauun.

4014 HeBO3MOXHO M3MEHMTL NapameTpbl MO K/IMEHTY. HET TeKyLMX ceccuii.

4015 HeBO3MOXHO M3MEHUTL NapamMeTpbl NO KAMEHTY. Koga HeT B Tabnuue KNMeHToBs.

4016 HeBO3MOXHO M3MEHUTL NapameTpbl Mo kneHTy. Koga BA HeT B Tabnuue 6a30BbiX akTUBOB.

4018 AOMVHUCTPATOP NPOM3BOAUT U3MEHEHUE napamMeTpoB pacyeTa 0.

4030 HeBO3MOXHO M3MEHMTL NapameTpbl Mo Bpokepy. HeT TekyLmx ceccuii.

4031 HeB0o3MOXHO M3MeHUTL NapameTpbl No Bpokepy. Koga HeT B Tabnumue KIMEeHTOB.

4032 HeB03MOXHO M3MeHUTL NapameTpsbl Mo Bpokepy. Koga BA HeT B Tabnvue 6a30BbIX aKTUBOB.

4033 HeB0O3MOXHO U3MeHNTb NapameTpbl No bpokepy. HeT npas Ha paboTy ¢ 3TVM 6a30BbIM aKTUBOM.

4034 KnupurHrosbli nepeBog, 3a/10roBbIX cpeacTB ¢ O60C061EHHOrO pasgena 3anpeLleH.

4035 [MepeBog 3a10roBbIX CPEACTB 3arnpeLleH.

4040 HeBO3MOXHO M3MEHUTb NIMMUT No BP Ha pbiHke PTC CtaHaapT. HeT TekyLLMx ceccuil.

4041 HeBO3MOXHO u3MeHuTb nMMUT no bBb® Ha pbHke PTC CraHgapt. [JaHHad B® He
3aperncTpuposaHa B Toprax.

4042 HeBO3MOXHO U3MeHUTb NMMMUT Nno B® Ha pbiHke PTC CrtaHgapt. Koga B® HeT B Tabnvue
K/TMEHTOB.

4043 HeBO3MOXHO M3MEHUTb NUMUT no B® Ha pbiHke PTC CraHgapt. Owmbka npy BbINOIHEHWM
onepauuu.

4044 HeBO3MOXHO M3MeHUTb NUMUT No B® Ha pbiHke PTC CtaHgapT. Owunbka npy BbINOSHEHUN
onepauuu.

4045 HeB03MOXHO yaanuTb NMMuT no B® Ha pbiHke PTC CraHgapT. Owmbka npu BbINOHEHWM
onepauuu.

4046 3anpet NaBHoro Tpeigepa Ha Topru no PTC CTaHgapT - HENb3a yAa/IMTb NPOCTOMY Tpeigepy.

4050 3asiBKa Ha aKcnupauuio He obpaboTaHa. 3anpeT [MaBHOro Tpeiijepa Ha nogady 3asiBOK Ha
kcnupauuio.

4051 3asBKa Ha akcnupaumio He obpaboTaHa. 3anpeT 6pokepa Ha nofadvy 3asiBOK Ha SKcnmpaumio.

4052 3anBka Ha akcnvpaumio He obpaboTaHa. B cylecTsytoLeli 3asBke C NPUCIaHHBIM HOMEPOM
apyrue: "kog, kiveHTa" u/vnm "MHCTPYMeHT".

4053 3asBKa Ha aKcnmpaumio He obpaboTaHa. MaeT NPOM.K/IMPVHL. YAanaTh 3asBKN Hesb3s.

4054 3asBka Ha aKkcnupauuio He obpaboTaHa. aeT NpoM.KNMpUHL. VI3MeHATb 3asBKM HENb3s.

4055 3asiBka Ha 3Kcnupauuio He obpaboTaHa. He HaligjeHa 3asiBka nMo HOMepy Ans yaaneHus/
N3MeHeHus.

4060 3anBka Ha akcnvpaumio He obpaboTaHa. HeT npas Ha BbINOIHEHVE OnepaLyn.

4061 3asBka Ha akcnmpaumio He obpaboTaHa. Bpemsi BBoga 3asiBOK OKOHUMIOCh.

4062 3asBka Ha akcnupaumio He o6paboTaHa. HeT Takoro KNMEHTCKOro cyera.

4063 3asBka Ha aKcnmpauuio He 06paboTaHa. He HalineHa 3asBka ans yaaneHus.

4064 3anBka Ha akcnvpaumio He obpaboTaHa. HeT npas Ha BbINOIHEHVE OnepaLyn.

4065 3asBKa Ha akcnmpaumio He obpaboTaHa. He HaligeH ONUMOHHBIA MHCTPYMEHT.

4066 3asBka Ha akcnupaumio He obpaboTaHa. OTpuLaTenbHOe KOMNMYecTBo.

4067 3asBKa Ha akcnupaumio He obpaboTaHa. OwmnbKa Npy BbINOTHEHUN ONepauuu.

4068 3asBka Ha aKcnupauuo He obpaboTaHa. OLwmbKa Npy BbINO/THEHNUN ONepaLun.
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Kop Bo3BpaTta |OnucaHue

4069 3asBka Ha aKkcnupauuio He obpaboTaHa. Owmbka Npy BbINO/THEHUN ONepauun.
4070 3asBka Ha akcnupauuo He obpaboTaHa. Ha KIMEHTCKOM CHETE HET TAKOro KOIMYeCTBa NO3ULLWIA.
4071 CneunanncT 3aHAT.

4072 Monb3oBaresib NbITaeTCs NOCTaBUTL 3as1BKY Ha HepaspeLleHHbI Ko,

4073 MpuoctaHoBneHa ceccus No hblovepcam.

4074 OwnbKa B 3a/jaH1n BXOAHOIO napameTpa - LeHa. C/iMwKoM Benuka

4075 Bpemsa Ha OTBET He HacTynwuso.

4076 Bpems Ha oTBET NpoLusio.

4077 Kon-BO KOHTPaKTOB MeHbLLE MUHUMa/IbHO BO3MOXHOTO.

4078 3anpoc Ha KOTUPOBKY He HalJEeH.

4079 B faHHbI MOMEHT MHCTPYMEHT Y)XXe He KOTUpyeTcs.

4080 Cnp3apg, 60/1bLUe MakCUMasibHO BO3MOXHOTO.

4081 Kon-Bo B 3as1Bke 04eHb 60/bLIOE.

4082 OTBeyarb Ha 3arnpoc MOXEeT TO/IbKO CneunasIincT.

4090 HeT TekyLmx ceccuii.

4091 Kofa HeT B Tabnmue KIMEHTOB.

4092 Kopa BA HeT B Tabnuue 6a30BbIX aKT1BOB.

4093 He HalifeH yka3aHHbIli (DbHoYEPCHbIV MHCTPYMEHT.

4094 YKasaHHbIli hblo4epCHbIi UHCTPYMEHT HE COOTBETCTBYET yKazaHHOMY BA.
4095 He Mm.6. yka3aH KOHKPETHbIN (hbtovepc, korga BA ykasaH <[ins Bcex>.

4096 He HaiiileHo orpaHuyeHnst Ansa yaaneHus.

4097 OrpaHuueHune NaBHOro Tpeiiaepa Henb3sa yaanuTe NPocToMy Tpeiaepy.

4103 HenonHoe ceegeHne FOK 3asBku.

4112 YKazaHHbI (ObHYEPCHbI MHCTPYMEHT - Peno, no Hemy OrpaHMYeHust He CTaBsITCS.
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