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UcTopua nsmeHeHuum
Jata N3meHeHus
18.05.2016 BHeceHHble n3meHeHus:

* YaaneHo onucaHue MeToAoB Ansi pa6oTbl co Cnotamu:
» "FutChangeBrokerVchb - 3ameHeHne napametpoB b® no BA";
« "FutChangeClientVch - iameHeHne KNneHTCK1X napaMmeTpoB no bA";
« "FutChangeMoney - ViameHeHve numuTa Ha NoKyrnKy cnoTos rno b®".

e B 1abnuyy fut_instruments notoka FORTS_FUTINFO_REPL po6aBneHo nosne exec_name
(Mpu3HaK CPOYHOCTM OMNLMOHA).

» [o6asneHo onvucaHne metoga "OptChangeRiskParameters - YnpasneHue pyck-napameTpamu
HeferbHbIX OMNUMOHOB".

* 3 coobuenns "FutChangeClientMoney - I3MeHeHWe KIMEHTCKMX IMMUTOB" yAasieHo nosne
num_clr_2delivery. s cTapbix Bepcuii coobLleHNli 3TO nose 6yaeT UrHopUpoBaTLCs B C/lyyae
3anosiHeHus.

» [o6asneHo onucaHve metoga "FutTransferRisk - MepeHoc pucka”.

» [o6aBneHbl Koapl Bo3Bparta: 75, 331, 339, 383, 4127, 4138, 4139, 4150-4155, 9999, 10000,
10001, 10004-10006.

« B notok FORTS_FUTINFO_REPL po6asneHbl Tabnuupl fut_settlement_account wu
fut_margin_type.

* B notok FORTS_PART_REPL go6asneHa Tabnuua part_sa.

« B notok FORTS_CLR_REPL po6aBneHbl Tabnuubl: money_clearing_sa, fut_pos_sa,
opt_pos_sa.

* B notok FORTS_VM_REPL pgo6asneHbl Tabnuvupl fut_ vm_sa n opt_vm_sa.

* B T1abnuuy part notoka FORTS_PART_REPL po6aeneHbl nons num_clr_2delivery un
exp_weight.

* 13 Tabnuupbl part notoka FORTS_PART_REPL yaaneHo none cal_exp_extra_risk.

« B T1abnuuy virtual_futures_params notoka FORTS_INFO_REPL pgo6asneHbl nons
exp_clearings_bf n exp_clearings_cc.

e N3 Tabmuubl virtual_futures_params notoka FORTS_INFO_REPL yganeHbl nons
allow_use_extra_exp_risk n calc_extra_exp_risk.

14.10.2015 [lo6asneHo onncadne CODHeartbeat.

14.10.2015 B Tabnuuy fut_sess_contents go6aeneHo 2 HoBbIx nonsi: pctyield_coeff n pctyield_total.
12.08.2015 [lobaBneHbl HoBble koAbl oLwmnbok (200 - 208).

23.01.2015 B "OnucaHne Toprosoro wno3a" gobasneH pasgen "O6paboTka HewwTaTHbIX CuTyauuii'.
22.01.2015 [Jo6asneH pasgen "ABTOMaTUYECKOE CHATME 3asABOK NPY OTK/IIOYEHNM NONb30BaTeNs OT TOPros”.
16.12.2014 OTpefaKkTMpoBaH CNUCOK KOAOB OLINOOK.

29.09.2014 [Job6asneHa pacwmdposka Tabnuupl prohibition notoka FUTINFO.
18.08.2014 [lo6asneHbl kogbl owmnbok ASTS.

24.07.2014 B Tabnuuax fut_ MM_info n opt_MM_info notoka FORTS_MM_REPL Tenepb TpaHcavpyoTcs
06s13aTeNIbCTBa MapKeT-MelikepoB C feTanm3almeil 40 CeMU3Ha4YHOro K/IMEHTCKOrO Koaa.

dopmatbl coobLeHuit-TpaH3akunii - FutTransferClientPosition un  OptTransferClientPosition
Tenepb MAEHTUYHBI.

M3 notoka FORTS_FUTINFO_REPL yaaneHa Tabnuua fut_ts_cons.
17.07.2014 M3 Tabnnupl ORDERS notoka FORTS_ORDBOOK_REPL yganeHo none client_code
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25.04.2014

B notok FORTS_MM_REPL go6asneHa HoBas Tabnuua mm_agreement: Tabnvua ¢ Homepamu
1 TNammn [OrOBOPOB HA OKa3aHWe MapKeT-MeNKepcKnx ycnyr.

15.04.2014

[Jo6aBneHbl HOBble KOMaHAbI:
* [NepeHoc hbrovepcHoi nosnuun mexgy b®

MepeHOC ONUMOHHO no3vumn Mexay B®

14.01.2014

[o6aBneHbl HOBblE NONSA:

« fulfil_min - npoyeHT MUHUMaNbHOro UCMOJTHEHNS 06513aTeNIbCTB 3a TOProBYH CECCUID
fulfil_partial - npoueHT YacTUYHOro ncnonHeHns 06s3aTenbLCTB 3a TOProBy CECCUID
fulfil_total - npoLeHT NONHOro NCNONHEHNS 06a3aTeNLCTB 3a TOProBy CECCUIO
is_fulfil_min - npu3Hak MMHMMaIbHOrO NCNONHEHUSI 0653aTeNbCTB B TEKYLLMIA MOMEHT
is_fulfil_partial - npn3Hak YacTMYHOroO NCNOMHEHUS 06A3aTENLCTB B TEKYLLMIA MOMEHT
is_fulfil_total - npusaHak NoNHOro NCNoHeHWA 06a3aTenbCTB B TEKYLLU MOMEHT

B Tabnumubl fut_MM_info, opt_MM_info notoka FORTS_MM_REPL

31.05.2013

[o6aBneHo HoBOe none:
* rate_id - VigeHTudmkKaTop Kypca

B Tabnuuy clr_rate notoka FORTS_CLR_REPL

18.04.2013

[lo6aBneH aHOHUMHbI NoTok orderbook:

¢ FORTS_ORDBOOK_REPL

[o6asneHo none:

* ext_reserve - [loNofHATENbHLIA pe3eps

B Tabnuuy money_clearing notoka FORTS_CLR_REPL

YpaneH notok FORTS_CLMONEY_REPL

12.04.2013

[o6aBneHo HOBOe none:
» exch_pay - BupxeBoii c60p 3a 1 KOHTPaKT B pyonsix

B Tabnuuy fut_sess_contents notoka FORTS_FUTINFO_REPL

10.04.2013

[Jo6aeneHo HoBoe none:
» exch_pay - BupxeBoii c60p 3a 1 KOHTPaKT B py6nsix

B Tabnuuy opt_sess_contents notoka FORTS_OPTINFO_REPL

26.03.2013

[o6asneHo HoBOe none:

* rate_id - igeHTudmkaTop Kypca

B Tabnmubl fut_vcb n opt_vcb notokoB FORTS_FUTINFO_REPL n FORTS_OPTINFO_REPL
[lo6aBneH NOTOK pennukauuu:

* MOEX_RATES_REPL - Kypcbl BasltOT OH-51aiH

[lo6aBneHa HoBas Tabnuua:

* rates - CnpaBOYHUK KypCOB BaultOT

B notok FORTS_FUTINFO_REPL

27.11.2012

M3meHeHne onucaHusa Tabnuupl user_deal.

01.11.2012

[Jo6aBneHo onvcaHue AByX COBLITUI ANst TabnuLbl Sys_events.

30.10.2012

OGHOB/EHME AOKYMEHTALM:

* B pasgene "Metog FutChangeMoney - VI3MeHeHMe numuTa Ha MOKYNKy CrnotoB no Bo"
[ononHeHo onucaHve napametpa limit_spot_buy.
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» B pasgenax "Metog FutMoveOrder - MNMepemelueHne aByx 3aaBok” u "Metog OptMoveOrder -
MepemelleHre ABYX 3asBOK" AOMO/IHEHO ONUCaHMe NoTUKN paboTel komaHasl MoveOrder.

22.10.2012

OG6HOB/EHVE AOKYMEHTALM:

» BHeceHbl usmMeHeHusi B pasfensl: "MMonb3osarenn. Mpueaska nonb3osatesnis K yYacTHUKY
Topros", "CocTaB, ycTaHOBKa M HacTpoiika MO wno3 SPECTRA Plaza-2", "PekoMeHgaumn
no BKIOYEHWMIO paHTaiimMoB PTC B npuioxeHue nonb3oBaTens Npu pacnpocTpaHeHum
nosnb3oBaresnbekoro MO CTOPOHHUM KOMNaHWsM", "BoCCTaHOBNEHME U NO3AHWUIA BXoA".

* YpaneH pasgen "MHtepcpeiic TexHnyeckoro LeHTpa .

10.02.12

OG6HOBNEHNSA [OKYMEHTALMUN:

* B pasgen "Ocob6eHHOCTN NCMosb30BaHNs WiIo3a" gobasneH NyHKT "KomaHabl".

» [Nob6asneH pasgen "MprocTaHoBKa TOProB AN pacluMpeHns TMMUTa KonebaHuii LeH caenok”.
* VcnpaBneHa ownbka B onucaHuy hopmyrnbl pacyeTa LieHbl hbiodepca.

+ OGHOB/MEHO OMUCAHVE MHCTA/INIATOPA LU/03a.

09.02.2012

[o6asneHo HoBOe none:

¢ login_from - JlornH nonb3oBaresisi, NOCTaBMBLLETNO 3asBKY

B Tabnmubl:

« fut_rejected_orders - OTBeprHyTble B KNVPWHT 3asBK/

» opt_rejected_orders - OTBEPrHyTbl€ B K/IMPVHT 3a1BKN

MOTOKOB:

* FORTS_FUTINFO_REPL - ®bloyepcsl: cnpaBoyHast U CeCCMoHHas nHgopmaums

* FORTS_OPTINFO_REPL - OnumMoHbI: cnpaBoyHas 1 CecCMoHHasi MHopMauust

24.01.2012

B Tabnuuy orders noToOKOB:

* FORTS_FUTORDERBOOK_REPL - ®btouepchl: Cpes cTakaHa
* FORTS_OPTORDERBOOK_REPL - OnuuoHbl: Cpes cTakaHa
fo6asfieHbl cneyoLmne nons:

* init_moment - Bpems nosBneHuns 3asBku

. init_amount - HayasibHOe Konn4ecTBo B 3asBke

23.01.2012

[lo6aBneHa Tabnvua cobbITWiA Sys_events B NOTOKM:
* FORTS_CLMONEY_REPL - [leHbrv B KNUPWHrF

* FORTS_CLR_REPL - KnupuHrosas nHgopmaums

17.01.2012

B tabnuuy fut vcb notoka FORTS_FUTINFO_REPL po6asneHo none exch_pay_ spot_repo,
coaepxallee 6upxesoii cbop no Peno

12.01.2012

[o6aBneH NOTOK penmkaLuum:

* FORTS_ORDLOG_REPL - noTok, B KOTOPOM NepeAalTcs BCe AeicTBMS C 3asBKamy B
aHOHMMHOM BUae

02.11.2011

[lo6aBneHbl HOBblE NONs:

» [Mone comment - KommeHTapwuii Tpeligepa

» [Mone ext_id - BHewHwnii Homep

B Tabnuubl:

« fut_rejected_orders - OTBeprHyTbi€ B KIIMPUHT 3a5BKN

» opt_rejected_orders - OTBeprHyTble B K/IMPVIHT 3asBKN

25.11.2011

[Jo6asneH pasgen "cnonb3oBaHre TECTOBLIX NPUMEPOB".

7.11.2011

PeBn3aus pokymeHTa. [opaboTaHbl pasgensl "BeeseHune" n "OnucaHue TOProBoro Lunw3a“.
[Lo6asneH pasgen "Kpatkuii 063op cuctembl SPECTRA".
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20.10.2011

[JlobasneHbl cnegyowye nons:

* TMone theor_price_limit - TeopeTnyeckas LeHa ONUMOHa, paccunTaHHas NCXOAA U3 KOTUPOBKM
hbtouepca, orpaHNYeHHON MMUTOM

 lMone vm_real, cogepxallee TekyLlyto BM no onuyuoHam, paccuutaHHyo UCXOAA U3 PbIHOYHOM
KOTMPOBKM onunoHa theor_price. Mpu 3TM, 3HaYeHWe B CTapoOM Mone VM paccuyuTbiBaeTcs
MCXOAS U3 OrpaHNYeHHOl KOTMPOBKK onuuoHa theor_price_limit.

[JobasneHa Tabnuua cobbITUiA Sys_events B NOTOKW:

* FORTS_FUTTRADE_REPL -- ®blouepcbl: 3asBKV U CAESKA

* FORTS_OPTTRADE_REPL - OnuuoHbl: 3asBK/ 1 CAENKN

* FORTS_POS_REPL - ViHthopmaumst 0 no3nuusx

* FORTS_PART_REPL - NHdopmauus o cpeacTBax v immmnTax

* FORTS_FUTINFO_REPL - ®bloyepchbl: cnpaBoyHast U CeECCUOHHas MHdopmaums
* FORTS_OPTINFO_REPL - OnumoHbl: cnpaBoYHas u cecCMoHHas nHchopmaums

* FORTS_INFO_REPL - [lononHuTensHas cnpasBoyHas nHdopmauus

4.10.2011

[lo6aBreHbl NOTOKM pennkaumn:

* FORTS_CLR_REPL - noTok, TpaHCAVPYIOLMIA KIMPUHIOBYKD MHGOPMauuio, B TOM 4yucne
nHhopmaumsa o céopax u BM Ha MOMEHT KnvpuHra, 3adiMKCUpOBaHHbIE 3HAYeHWs1 KypcoB
BaUTlOT, UCMOJIb3yEMble [I/1 PACHETOB, a Takke pacyeTHbIe LieHbl KNMpyHra

 FORTS_MM_REPL - noTok, cogepxatiuii Hopmaumio 06 o6s3atencteax MM B pexume
OH-NaiH

I3mMeHeHbl HOMepa KOMaH/[, TOProBbIX onepaunii Ana nNoAaepXKN BO3MOXHOCTU MOHWUTOPWHIa
BPEMEH MOJIHOM 06paboTKX, BKIKOYAs KaHaa A0 Nonb3oBartens.

14.09.2011

VicnpasneHsb! OLLUMGBKM B 3HAYEHUSAX MO YMOI4aHMNIO0 HEKOTOPbLIX KOMaHA: Ecnn napameTp sBnserca
CTPOKOBbIM - €ro 3Ha4eHune no ymosvyaHuo 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 KNMeHTCKUM
pasgenam

* none vm_order_reserve notoka FORTS_PART_REPL - pe3eps BM o 3aaBkam
* none waprice notoka FORTS_POS_REPL - cpegHeB3BelLeHHas LeHa
VI3MeHeHus1 B cMCTEME KOMaH/pb!:

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

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

28.03.2011

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

24.03.2011

[o6asneH notok RTS_INDEXLOG_REPL, TpaHCupyoLLWii UICTOPUIO U3MEHEHUSt uHAeKcoB PTC

01.02.2011

Ona komangbl FutChangeClientVecb nsmeneH tun napametpa code_vcb ¢ c4 Ha ¢25. HoBblii
dhopmaT KomaHAbl UMeeT kog cooblieHns 33. Kog OTBETHOrO COOGLEHWS AN1S KOMaHAbl He
n3MeHuscs.

B foKyMeHTaumio fo6aBfieH CNpaBoYHMK KOL0B BO3BpaTa KOMaHa,.

27.01.2011

VcnpaBneHa owwubka B AokymeHTauuu - napametp check_limit komaHg OptAddOrder u
OptMoveOrder 6b171 onncaH HeKOpPeKTHO. MpaBusbHbIE 3HaYeHWs napameTpa: O - He BbINOMHATH
npoBepky, 1 - BbINO/HATL MPOBEPKY.
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24.12.2010 VcnpaBneH psig OWMOG0K B MMEHOBaHUM MOMei KOMaHf, a Takke 3Ha4YeHUst Mo YMOJSYaHuIo
HEKOTOPbIX KOMaH[;:
* 3HayeHune no ymonyaHuio napametpa ext_id ans komaHgpel FutDelUserOrders yctaHoBNEHO B
0.
* 3HaueHus 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
coo6LLeHus.
* 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 napametpa limit_spot ana komaHgbl FutChangeBrokerVch
yCTaHOB/EHO B -1.
« B omBetax komaHg FutChangeClientMoney, FutChangeBFMoney, FutChangeClientVch
n OptChangeExpiration none Message ucCnpaBieHO Ha message A8 OOCTMKEHMS
eiHoobpasuns ¢ OCTaslbHbIMW KOMaHAaMK.
26.11.2010 Mi3ameHeH chopmaT arpervpoBaHHbIX CTakaHOB - ybpaHo none price2. Tenepb none price
NPUHYMAET Pas3NNYHBIA CMbIC/T B 3aBUCMMOCTM OT 3HaueHus npusHaka 0x1000 MHCTpymeHTa
(none signs Tabnuubl fut_sess_contents notoka FORTS_FUTINFO_REPL): B criyyae ycTaHOBKM
npusHaka none price COAEPXMNT CTaBKy, MHAYe - CBOM-LiEHY.
15.10.2010 HoBble npu3HakM UMHCTpyMeHTa (mone signs Tabnuubl fut _sess_contents noToka
FORTS_FUTINFO_REPL):
* 0x800 - npu3Hak nHcTpymeHta RTS Money
* 0x1000 - npr3HaK OCHOBHO LieHbI 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. insa ceonoB RTS Money npuHumaeT 3HadeHue 2.
HoBoe none B cTakaHax arperMpoBaHHbIX KOTMPOBOK - price2. cnonb3yetcs A1s CBOMOB - B
[JaHHOe nosie 3an1cbiBaeTcs CBOMN-LeHa.
14.09.2010 B notokm FORTS_FUTCOMMON_REPL u FORTS_OPTCOMMON_REPL pgob6asneHbl
3HaYeHUs LeH OTKPbITUS 1 3aKpbITUSA (Nons open_price u close_price).
B notok RTS_INDEX_REPL po6aBneHbl 3Ha4YeHMA KanuTasmsauum u o6bema Ansi MHOEKCOB
(nons cap n volume).
07.07.2010 B Tabnuuy c nHdopmauueii o ceccumn session notoka FORTS_FUTINFO_REPL po6asneHa
nHhopmMaLmsa 06 HTepBasie nNepeHoca no3uuuii (nons pos_transfer_begin u pos_transfer_end)
[o6aBneHbl Tabmupl:
 fut_sess_settl B notok FORTS_FUTINFO_REPL c pacuyeTHbIMM LeHamMu 3a npoLueainii
KVPUHT
» opt_sess_settl B notok FORTS_OPTINFO_REPL cO 3HauyeHMsiMM BONATUbHOCTU U
TEOPETNYECKOl LieHbl OMLUMOHA HA MOMEHT KMPUHra
15.06.2010 VMcnpasneHa owwubka B onucaHum KomaHabl FutAddMultiegOrder: Tun napameTtpa 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 Taénuuy
common pfo6aeneHbl MOAA A1 COBOKYMHOTO cnpoca W npegnoxenus: orders_sell_gty,
orders_sell_amount, orders_buy_qty, orders_buy_amount.
17.05.2010 [lobaBneHa nHdopmauusi 0 napaMeTpax MHCTPYMEHTOB:

» Tabnuupl base_contracts_params, futures_params, virtual_futures_params, options_params
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Aata

N3meHeHus

[Joo6aeneHa nHopmaumsi 0 CTOMMOCTU Luara LieHbl MHCTPYMEHTa B BEYEPHUI KIMPUHT — none
step_price_clr Tabnuupl fut_sess_contents notoka FORTS_FUTINFO_REPL, a Takke B npom.
KIMPUWHT — none step_price_interclr Toli e Tabnuubl.

19.04.2010

M3MeHeHbI TUnbl MHOTVX NONER, B YaCTHOCTY:

* 06bEM arperMpoBaHHbIX cTakaHoB d16.5 -> i8
* HanpasneHue 3asaBok 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

Lo6aBneHbl:

» Tabnuua multileg_dict — cnpaBoYHMK CBA30K

» nons price_dir, multileg_type, legs_qty Tabnuuei fut_sess_contents

* MNons ¢ MAEHTUUKATOPOM U LieHON caenku B Tabnuupl orders_log dblo4epCcHYIo 1 ONUMOHHYO
» nons fee_sell, fee_buy tabnuubl deal notoka FORTS_OPTTRADE_REPL

* notokn FORTS_FUTORDERBOOK_REPL un FORTS_OPTORDERBOOK_REPL ¢
nHdopMaLeii o TekyLLEM COCTOSHUM CTakaHOB

» Tabnuua broker_params notoka FORTS_INFO_REPL

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

* norne state Tabnuubl opt_sess_contents

16.03.2010

M3meHeH onucaHue komaHapl FutAddRepo: < BMecTo napameTpa swap_price, Tenepb
“cnonb3yeTcs napaMeTp repo_rate

24.02.2010

[o6asneHo:

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

* OnVICaHue HOBbIX CTATyCOB 3as8BOK U CAEOK

* onucaHue komaHabl FutAddRepo

» none last_deal_id B Tabnuuy position notoka FORTS_POS_REPL

18.01.2010

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

» [o6asneHo none limits_set Tabnuupl part notoka FORTS_PART_REPL

* VicnpaBneH pag OLWKNBOK B ONMMcaHnm KOMaH[

15.01.2010

* I3meHeHbl TUNbl NAEHTUMKATOPOB 3asBOK U CAENOK (i4 -> i8)
* lI3MeHeHbI TMNbI CTATYCOB 3aBOK U caenok (i2 -> i4)

* VicnpaBneH psg OLWMGOK B ONUCAHUM KOMaHJ,

25.11.2009

VicnpasneH pag oLINGOK B onucaHunm KOMaH[

03.11.2009

[o6aBneHa nogaepxka 3agaHus Kogos 6pokepoB Npu OTNpaBke COObLLEHWI

30.10.2009

[Jo6aBneHbl KOMaHAbl YNpaBieHNs TMMUTaMU KNIMEHTOB
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Aata N3meHeHus

10.08.2009 [lo6aBneHbl CNpaBoOYHWKY UHCTPYMEHTOB MO OMNLMOHaM

15.07.2009 [o6aBneHo onucaHne crnpaBoYHbIX MOTOKOB penukaumum

17.06.2009 [lo6aBneHo onvcaHne KoMaHA, ynpaBfeHusi 3asaBkamu 415 hblo4epcoB 1 OMLYOHOB
27.03.2009 [o6aBneHo onucaHve NOTOKOB pensvkaumm ‘common’

20.03.2009 MepBas Bepcus foKyMeHTa

BBeaeHue

Ha3HayeHue fOKyMeHTa

Llenblo foKymMeHTa SIBNSIETCA OCBELLEHWE BCEro Kommnnekca nHdopmauuy, Heobxoaumol nonb3oBaTensam npu
NpoeKTUPOoBaHUN 1 pa3paboTke NpPorpamMmmMHOro obecneyveHus oas gocryna Ha pblHok SPECTRA ¢ ucnosib3oBaHvemM
wno3a SPECTRA Plaza-2. B fokyMeHTe paccMaTpuBatoTcs creytoLLme Bonpochl:

e O6wumii 0630p cuctemMbl SPECTRA — TOproBble WHCTPYMEHTbI, YYaCTHWKM TOProB, TOProBble onepauuu,
ynpasneHne puckamun u IMMUTUPOBaHMe onepauunii n T.n0.

¢ CocTas, ycTaHoBKa 1 HacTpoiika MO w3 SPECTRA Plaza-2. MNpuBoanTca onvcaHue AeincTByii Nonb3oBatens
Mo ycTaHOBKe 1 HacTpoiike MO, Tpe6oBaHUii k annapaTHo 1 NPorpaMMHO MHAPaCTPYKTypaMm, a Takke fatoTcs
o6bLme pekoMeHAaLUymn no 1Cnob30BaHNI0 NPOrPamMMHOro obecneyeHus.

» CocTas TpaHc/mpyemol nHdopmaumm. NMprMBoaNTCA onucaHne NOTOKOB peniMkauuy v TpaHCIMpyembIx Tabnuu,

« TMepeyeHb ynpaBAsAoLLMX KOMaHS,

. CI'IpaBO'-IHbIe AaHHble.

Kpyr nonb3oBareneii

[aHHblli OKyMEHT npefHasHavyeH Ans OGU3Hec-aHa/IMTUKOB, CUCTEMHbLIX apXMTEKTOPOB W MPOrpaMmuCTOB,
y4acTBYHOLLMX B NPOEKTMPOBAHUN 1 pa3paboTke NporpammHOro obecneyeHust Ans goctyna Ha poiHok SPECTRA ¢
ucnosnb3osaHnem wno3a SPECTRA Plaza-2.

CokpalieHus

B pamkax HaCTOALLETO [JOKYMEHTA UCNOMb3YIOTCS CIEAYIOLIME COKPALLEHWS:

TepMuH OnpepeneHue
BA Bazosbliii akTuB
Bo Bpokepckas gmpma (TOProBbIi YneH)
BM BapuaunoHHasa mapxa
ro lapaHTniiHOe obecnevyeHne
KL, KnupuHrosslii LieHTp
MM MapkeT-Maiikep
HKA, HakonneHHBbIN KynoHHbIA foxop4,
no MporpammHoe O6ecneyeHne
Po PacueTHast ompma (KNMPUHIOBbIV UieH)
TC Toprosas cucrema
(113 LleHHasn 6ymara

Kpatkuint 0630p cuctembl SPECTRA

Cy6beKTbl (y4YaCTHUKUN) TOPros

Cy6bekTbl (Y4aCTHWNKW) TOProB 3TO:
« PacueTtHble hupmbl (PP)
« Bpokepckue pupmbl (BP)

¢ KnueHtobl P® n 6@
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PacueTHble hupmbi

PacueTHble oMpMbl — 3TO OpraHu3auumn, HenoCPeACTBEHHO HECYLLME OTBETCTBEHHOCTb W MOKPbIBAOLLME PUCKU
CBOMX K/IMEHTOB 1 Cy6OpPOKEPOB.

PacyeTHble thpMbl UMEIOT BO3MOXHOCTMU:

« CoBepLuaTtb ce/ikn 0T CBOEro MMEHU 1 3a CBOI CYET.

« Cosepliarb CAe/Ku OT CBOET0 MMEHM 1 3a CHET 06CNYXMBAEMbIX KIIMEHTOB.
* Bectu pacuetsl ¢ HKLL Hanpsamyto.

* O6cnyxmBaTth KIMEHTOB, B TOM Unce 1 bpokepckune upmbl.

* KoHTponmpoBsaTb paboTy K/IMEHTOB U 6POKEPCKNX hrpM B XO4e TOProB.
PacueTHble chmpMbl HECYT 065A3aTeNnbLCTBa:

* UneHcTBO B CeKuymn CPOYHOTO PbiHKa.

* JlMueH3nsa 6upxeBoro NocpegHuKa, CoBepLIatoLLEero ToBapHble dibloYepcHble 1 ONLUMOHHbIE CAENKN B BMPXEBOI
Toprosne, BblgaHHasn LB PO.

« B3Hoc B CTpaxoBoii hoHA.

L rapaHTI/IﬁHOG obecneyeHne Co6CTBEHHbIX CAEeNnokK U cAesnioK CBOUX K/TMEHTOB.
Bpokepckue (hupMbl

B oT/MuMe OT pacueTHbIX ompm, Gpokepckue MpMbl He PACCUMTLIBAIOTCS MO OnepauysiM HanpsiMyto ¢ GUpXeil,
a paccuMTbIBalOTCS CO CBOE pacueTHoil hupMoii, ANt 6pOoKepoB HET TPeGoBaHWiA MO HAIMUMIO NIMLEH3NIA U NO
BHECEHUIO CPeACTB B CTPaxoBoil (hoHA.

Bpokepckme hupmbl MMeT BO3MOXHOCTY:

« CoBepLuaTtb ce/Kkn 3a CBOI CYeT.

« CoBepLuaTb CAENKMN 3a CHET 06CNYXNBAEMBIX K/TUEHTOB.

¢ BbicTaBnsATb 3a9BKU B TOprOBOVI CuctemMe C KIMEHTCKOro TepMmmnHasna.
* KoHTponmpoBaTb paboTy CBOMX K/IMEHTOB B XOE TOProB.
Bpokepckne hupmbl HecyT 06s13aTeNbCTBA:

. rapaHTVIVIHOE obecneyeHne cob6CTBEHHbIX CLENoK U CAEesTOK CBOUX K/TMEHTOB.

KnuneHTsbl

Jro6oe topugnyeckoe 1 orsnyeckoe 1L MOXET NPUHUMATL YYacTue B TOprax Ha pbiHKe hblo4epcoB 1 OMLVMOHOB
SPECTRA B kayecTBe kueHTa. [1n1s 3TOro HEO6XOAVMMO 3ak/I4nTb [OrOBOP Ha TOProBoe 06CnyxuBaHue ¢
6pokepckoii orpMoli MK HEMOCPEACTBEHHO C PacUETHON hupMoii. BaxkHbiM aTpnbyTom knmeHTa cnyxut HH nnn
HOMep nacnopTa.

KopupoBka B cucreme
YuyacTHVK/ TOProB B CUCTEME KOAMPYHOTCS C MOMOLLbI0 CEMUCUMBO/BHON CTPOKM BUAa:XXYYZZZ, rpe
e XX — Kof, pacyeTHo hrpmbl
¢ YY — kop, 6pokepckoii oupmbl
o Z7ZZ — KOpf KNnneHTa
Kog, 6pokepckoii dovpmbl 00 NpegHasHauveH A1 OTPaKEHNS COCTOSIHUSA Camoli pacyeTHoW MpMbl.
Mpuwmep 1.
Q100 — koa ANns NpeAcTaBIeHNs pacyeTHoON onpmbl Q1
Q1DU — cy66pokep DU pacueTHoli hmpmbl Q1
Kog KnveHta 000 npeAHasHayeH Ansi OTPaXKEHWsI COCTOSHWS 6POKePCKOii onpmbl.
Mpumep 2.

Q1DU000 — kof Anst NpefCcTaB/EHUSI COCTOSIHUA IEHEXHbIX cpeacTB cy66pokepa DU pacueTHolt 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
Monb3oBartenb UK NIOTUH B CUCTEME MOXET ObITb npuesAsaH K pasHbiM YPOBHAM nepapxun y4aCTHUKOB:

« 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,
MCNOMb3ytoLLiee SIOTMH YPOBHA pacyeTHON hupmbl, 0653aHO Npy OTnpaBke /1lo60oro Coo6LEHNS 3anonHATL 3TO
nosie YeTbIPEXCUMBOJIbHBIM KogoM 6pokepa SPECTRA. MNpunoxeHusi, UCNOMb3ytoLLMe OTVHbI YPOBHS Gpokepa
WN KNINEHTA, 3ano/iHATbL 3TO Nosie He 06513aHbl.

NHCTpYMEHTDI

MHcTpymeHTel B cucteme SPECTRA uvMeloT uvepapxuueckyto CTpykTypy. [lasiee npuBefeHO onucaHue
WHCTPYMEHTOB, HauMHas C KOPHEBOTO YPOBHSA Mepapxuu.

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 metoavike MockoBckoi Bupxu: http://moex.com/n6126

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 HKLL B 3a/10r akuuii 1 Apyrux LeHHbIX Gymar U3 yTBEpPX/AEHHOrO crmcka.

Ba3zosblili aktme HE ABNAETCA TOPIOBbIM MHCTpyMEHTOM.

WNHdopmaums o 6a30BbIxX akTuBax cogepxutcs B Tabnuue fut_vcb notoka FORTS_FUTINFO_REPL.
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PblovepcChbl
®boYepCHbIE KOHTPaKTbl — OCHOBHOW TUM TOProBbIX MHCTPYMEHTOB B cucTeme SPECTRA.

®bloyepcbl NPUBA3aHbl K KOHKPETHOMY 06a30BOMY aKTUBY. Kaxablii (hblouepc WMEeeT yHUKasbHble aTpubyTbl
CPOYHOCTU (AaTbl NOCTaBKM), /10Ta, LWara LieHbl U CTOMMOCTM Luara LeHbI.

[laTbl nocTaBKy hbHOYEPCOB B TOPrOBOV CUCTEME Ha3HAYAKOTCH C TPEXMECSAYHBIM MHTEPBA/IOM — CEPeANHbI MapTa,
WIOHS, CEHTAGPSA, Aekabps. [1ns Kaxaoro 6a3oBoro akTmsa MOXeT ObITb CO34aH0 HECKO/bKO TOPryeMbiX (hbloyepcos
C pa3HbIMK AaTamu UCMOTHEHNS.

®bloyepchbl € pasHbIMU AaTamMy UCMONHEHUA Ha OAWH U TOT e aKTUB MOTYT BXOAUTb B T.H. MEXMECSUHbIA Uan
KaneHaapHbli cnpag. B aTom crydyae, npu pacyeTe PUCKOB YUWTLIBAETCS KOPPESsLMs LieH Ha Takue ghbloyepchbl
Mexy cob6oii 1 rapaHTUiiHoe o6ecneyeHne Noj No3uLio, COCTOSILLYI0 U3 HECKOSbKMX (PboYEPCOB, BXOASLLMX B
CNp3 MOXET ObITb 3aTPe60BaHO MEHBLLE, YEM CyMMa 06eCneyeHuii Nog Kaxkayto oTAebHY0 NO3NLMIO.

®bloyepchbl 06bIYHO KOTMPYIOTCA B NYHKTax LieHbl. OfHako A1 (bio4epcoB Ha NPOLEHTHbIE CTaBkW 1 obaurauum
LieHa ykasblBaeTcs B BUAe CTaBKW B NPOLEHTax rofoBbIX. A0 dhblouepcoB, TOPryembixX B MyHKTax LieHbl, LeHa B
py6nsiX 3a KOHTPAKT BbIYMC/ISETCA Kak:

step_price

PriceRub = PricePoints * -
min_step

, Toe
* PricePoints — LeHa B NyHKTax;

* step_price — CTOMMOCTb MUHUM&JILHOTO Liara LieHbl;
* min_step — MWHWMaJIbHbIN LWar LeHbl B MyHKTaX.

[N NPOLEHTHbIX (hbloYepCoB:

1 000 000
PriceRub =
PricePoints  \d
36500
, e

* PricePoints — LeHa B MyHKTax;

* d — KONNYECTBO fHel A0 UCTeYEeHNS KOHTpakTa.

[ns1 dhbloYepCcoB € Ba/IHOTON CTOMMOCTM Wwara USR, 3ano/iHAKTCSA eLle Tpy AOMOHUTENbHbIX NOMs:
« CTOMMOCTb Llara LieHbl B UICXOAHOI BastoTe (T.e. B gonnapax CLUA)

* CTOMMOCTb Lara LieHbl B py6nsx, 3atpykcnpoBaHHas 151 TPOMEXYTOUHOTO KMPUHra

« CTOMMOCTb LUara LieHbl B pyo6nisix, 3adpmkcmpoBaHHas A8 KNMpuHra

Kaxxzblii TOProBbIii MIHCTPYMEHT MPU NOSIBNIEHUM B CUCTEME HELOCTYMNEH AJ1s TOPrOB B BEUEPHIO TOPTOBYHO CECCUIO,
1 HauMHaeT GbITb AOCTYMHBLIM AJ1s1 TOPTOB B BEYEPHIO TOPTOB/IH0 TO/ILKO CO BTOPOIA TOProBoii ceccum (nogpo6Hee
0 TOProBbIX Ceccusix CM. pasaen PacnvcaHve TOproB U KIMpWHra). O JOCTYMHOCTY UHCTPYMEHTA AJ1st TOProB/u B
BEYEPHIOI0 /TN OCHOBHYIO TOPrOBbIE CECCUM MOXHO Y3HaTb 13 Nons signs (npusHaku) Tabnuubl fut_sess_contents.

MHhopmaLysi 0 doblouepcax CoAepXuUTCsl B Tpex Tabnulax Toproeoro MHTepdeiica:

* Motok FORTS_FUTINFO_REPL, Tabnuua fut_sess_contents — ocHoBHas Tabnuua. CogepXuT Chnmncok
KOHTPaKTOB, Ha3HAYeHHbIX B TOPr1 B AaHHOI TOProBOi Ceccuw.

* Motok FORTS_FUTINFO_REPL, Tabnuua fut_instruments — cogepxuT ype3aHHylo MHopmaunio 060 Bcex
dhbloYepCHbIX KOHTpakTax B TOProBOW cUCTEMe, B TOM YMC/le HETOpryembiX. TpaHCNsAUWs 3Toi uHhopmaumm
Heobxoauma ansi paboTbl MOAYNA pacyeTa BONATUILHOCTY U BapUaLMOHHOW MapXu Ha CTOPOHE K/MeHTa.

¢ MoTtok FORTS_INFO_REPL, Tabnuua futures_params — cogepXxuT nHcpopmMaumio o blodepcax B chopmare,
Heob6X04MMOM AN 3arpy3ku ee B KIMEHTCKUIA Mogy b pacyeta puckos (ClientGO).

OnunoHbI

B HacToswmin momeHT cuctema SPECTRA noaaepxmBaeT aMepukaHCckye onuyoHbl Ha dobioyepcebl. ONuMOoHbI MOTyT
ObITb MapPXNPYEeMOro Tuna, ¢ ynaaToi BapnaLyuoHHO MapXXu Mexay y4acTH/KaMmn TOProB Ha OCHOBaHMM pacyeTHOM
LieHbI, ONpeAensiemMol ABaX bl B TOPrOBYH CECCUI0, Y NPEMUASIBHOIO TUNA, C YN/1aTon MpemMunm NoANNCUMKY OMnLMoHa
B MOMEHT COBEPLLEHUS CAEMKN.

Mpy UCNONHEHWI/3KCNIMPALIMM ONLMOHA, NO3ULIMA MO ONLMOHY NPEBPALLAETCs B MO3ULMIO MO hbloyepcy, K KOTOPOMY
NpUBA3aH faHHbIA ONLMOH.
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OnuWoHbl TakKe Kak 1 (hbloYepcbl UMEOT pasHble AaTbl UCMOMHEHWsi. B oTnuMe oT (hblouepcoB, CyLLecTByOT
"KOPOTKME" OMUMOHbI, C UCMOMIHEHWEM B cepeauHe Gnvxaiiluero kaneHgapHoro mecsita. Mosuumm Ha KopoTtkue
OMNUMOHBI NPY UCMOSTHEHWM NEPEXOAAT B NO3ULMN HA TPEXMECSUHbIN (hbloyepc.

L[lns onuMoHOB B TOPrv Ha3Ha4YaeTCs HEKOTOPOe NOAMHOXECTBO CTPalikoB, KOTOPOE NIEXUT B OKPECTHOCTY TEKYLLE
pacyeTHOI LieHbl thblouepca, K KOTOPOMY NPMBA3aH OMNLUMOH, NO3TOMY, CMIUCOK ONUMOHOB, HAa3HAYEHHbLIX B TOPIY, B
o6Lem cnyyae Kaxablii feHb MOXET ObITb Pa3HbIM.

MHpopmMaLms 06 onupoHax coaepXxumTes B AByX Tabnuuax ToproBoro uHTepdelica:

¢ Motok FORTS_OPTINFO_REPL, Tabnuua opt_sess_contents — OCHOBHas Tabnuua. CogepXut CnmMcok
KOHTPaKTOB, Ha3HAYEeHHbIX B TOPrX B AAHHOW TOProBOl CECCUN.

¢ MoTtok FORTS_INFO_REPL, Tabnuua options_params — coAepxuT uHcopmaumio o6 onuuoHax B chopmare,
Heo6X04MMOM N5 3arpy3ku ee B KIMEHTCKUIA Mogyb pacyeta puckos (ClientGO).

CocTaBHble UHCTPYMEHTbI (CBA3KN)

ToproBas cuctema SPECTRA nogaepXxuBaeT COCTaBHble MHCTPYMEHTbl — WHCTPYMEHTbI, KOTOPblE COCTOAT U3
HECKO/bKMX B3aUMOCBA3aHHbIX 4YacTell (aTtomapHbIX MHCTPYMEHTOB), YTO MO3BO/ISIET peasiv30BbiBaTb LUMPOKO
MCMONb3yeMyto CTpaTernio TOProsv Ha pbiHKe, Koraa npu BbINMOMHEHUN CAENKM MO CBA3KE Y K/IMEHTa NoABNSATCA
no3vuum No AByM nnv 6o51ee MHCTpyMeHTaM. B HacTosALwmiA MOMEHT B BUAE COCTaBHbIX MHCTPYMEHTOB peasin30oBaHb!
KaseHgapHble cnpajpl Ha ObloYepchbl.

CnnCoK MMEIOLLMXCS B CUCTEME COCTaBHbIX MHCTPYMEHTOB MOXHO NOMy4nThb U3 Tabnuubl fut_sess_contents notoka
FORTS_FUTINFO_REPL, nposepsas none multileg_type. 3anucu, co 3HavyeHWeM 3TOro nosns He pasBHbIM O,
OMUCbIBAIOT COCTaBHbIE NHCTPYMEHTI.

[na nonyyeHust cocTaBHbIX 4YacTeil MHCTPYMeHTa cneayeT nonb3oBatbes Tabnuueli multileg_dict notoka
FORTS_FUTINFO_REPL, B KOTOPOI1 A/151 K&XXA0ro COCTABHOIO MHCTPYMEHTA CYLLECTBYET ABe Uu 6osee 3anvcei,
OnuncbIBaKLWE OTAeNbHbIE YacTU Takoro MHcTpymeHTa (Puc. 1). 3anucu Ta6nuubl multileg_dict ccbinatoten
o6patHo B fut_sess_contents, T.K. COCTaBHbIE YaCT! MHCTPYMEHTOB SIB/IAOTCS 06bIYHBIMU MHCTPYMEHTaMMW TOProBOiA
cucTeMbl. [Na Kaxkol COCTABHON YacTu Takke yKasblBaeTcsl KO3ULMEHT, HA KOTOPbIA YMHOXAETCH 06BHEM
MNCXOAHOW 3asiBKM [/18 NOMyYeHuss 06bEMa 3asiBKM MO COCTaBHOM YacTu. 3HaK 3TOro KoahuumeHTa yKkasbisaeTt
Ha HanpaBs/ieHMe 3asiBKv MO COCTaBMsALWEN — NOMOXUTENbHOE 3HAYEeHMe O3HavaeT, YTo cocTasnsLwas byaert
Hanpas/ieHa B Ty )€ CTOPOHY, YTO 1 3asiBKa N0 COCTaBHOMY UHCTPYMEHTY, OTpuLaTelbHoe — B MPOTMBOMOOXHYHO
CTOPOHY.

PucyHok 1. CocTaBHbl€ MHCTPYMEHTbI

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 |ef—
— 1200 GAZPTOT3 GAZR-23.09.10R5 1
. 1201 GAZPTI1T3 | GAZR-23.09.10R4 1

isin_id isin_id_leg gty_ratio

1200 500 1 /

—"{ 1200 515 A
1201 510 1 d

—"{ 1201 515 A

Vl,CI,EHTI/ICI)I/IKaLI,VIH UHCTPYMEHTOB
B cucteme SPECTRA UHCTPYMEHT MMEET YeTbipe naeHTudukaropa:
1. Mone isin_id — yHWKaNbHBbIA YNCNOBOIN MAEHTUIMKATOP MHCTPYMEHTA B CUCTEME.
2. Mone isin — CYMBOSbHBIN MAEHTUUKATOP MHCTPYMEHTA.
3. Mone short_isin — KOpOTKWiA CUMBOSLHBIN KO, MHCTPYMEHTA A1 MHPOPMALMOHHbIX CUCTEM.

4. Tlone name — [AJ/IMHHOE "4Ye/I0BEKOYMTAEMOE" HAaMMEHOBAaHE NHCTPYMEHTA.
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Mpumep 3. Pblovepc Ha nHaekc PTC ¢ ncnonHeHmem B geka6pe 2010 ropa:
isin_id=

isin = RTS-12.10

short_isin = RIZ0

name = ®bloYepCHbIi KOHTPaKT Ha uHAekc PTC ¢ ucnonHennem 15 aekabpsi 2010 r.

3HayeHue isin_id — nepBUYHbIN YHUKa&/bHBIA MAEHTUIMKATOP MHCTPYMEHTa B cucTeme. Bo Bcex CTpykTypax
[OaHHbIX, COfepXaLlyX CCbI/IKY HA MHCTPYMEHT, UCMOJIb3YETCH MMEHHO 3TO 3HaYeHVe.

Mone isin — OCHOBHOI CYMBOSIbHbIV KOA KOHTpakTa. IMEHHO 3TOT KOA yKas3blBAaeTCs B KOMaHAE Ha NOCTaHOBKY
3a8BKu. [apaHTpyeTCcsa YHNKaU/TIbHOCTb U HEM3MEHHOCTb BO BPEMEHMW 3HAYEHUS isin.

Mone short_isin — ansTepHaTUBHBIA CUMBOJIbHBIA KO, KOHTpakTa. bbino BBEAEHO ANA ynpoLlieHus paboTbl ¢
naHHbiMM SPECTRA MMPOBbLIM UHG)OpMareHTcTBaM. B oTimume ot isin, short_isin y 0g4HOro MHCTpyMeHTa MOXeT
MEHSATLCA C TEYEHNEM BPEMEHMU.

ToproBble onepauuu

3asaBKU — 06LME BO3MOXHOCTHU

3anBKka — 3TO MpuUKa3 yyaCTHWKa TOProB B TOProBYH CUCTEMY Ha COBepLUeHWe CAENKU NOKYNKWU Wan Npoaaku
MHCTPYMEHTA NO onpeaenéHHol LeHe. 3asBka MOXET 6bITb aipecHoli Uin 6e3afpecHoi.

BesagpecHble 3asBkM — 3TO 0ObIYHbIV BU 3a8BOK, KOTOPble BCTAIOT B OYepeb ¥ BUAHbI BCEM MO/b30BATENAM,
OHM 0653aTeNlbHO y4yacTBYIOT B ayKLUMOHE W CBOAATCA CO BCTPEYHbIMM 3asiBkamun. Ecnm y 3asBkum ecTb
KOHTPMNpeA/I0KEHNE C LEHON Nyylueid Wan paBHONM LEHe 3asBKU, TO Takve 3asBKM CBOAATCA B CAESKY C LiEHOW
paBHOW LieHe 3as1BKM B KOHTPNpeaIokeHnn. YacTb 3a8Bku, KOTOpas He CBenach B CAEMNKY OCTAETCS B BUAE 3aABKU,
C MEHbLUMM KOJIMYECTBOM MHCTPYMEHTA.

3anBKM ObIBAKT KOTUPOBOYHbIE, BCTpeuHble un 3aaBku Fill-or-Kill. KoTupoBouHas 3asiBka ocTtaeTcs B oyepeau
He3aBVCUMO OT TOro, CBE/aCh /I OHA YaCTUYHO, MW HE CBENach CoBCeM. BCcTpeuHas 3asiBka, ec/im oHa He cBenach
B CAEeSKy, yAanseTcsa U3 cucTeMbl nocne nposefeHus aykuuoHa. Mpy 4acTMYHOM CBEAEHUM BCTPEYHON 3asBKU,
HecBefeHHasn ee yacTb Takke yganserca. 3asBku Fill-or-Kill — 3To BCcTpeuHble 3asBKu, KOTOpble npeanonaraiT
TO/bKO MOJIHOE UCMOJSTHEHNE (CBEAEHWE B CAENKY).

C TOUKM 3pEHNS BPEMEHW XM3HW 3asBKV NOAPA3AENS0TCA Ha 00blYHblE U MHOTOAHEBHbIE. Y 06bIYHbIX 3a51BOK AaTa
NCTEYEeHNs 3asBKN He 3afaHa, Takme 3asBKu (HENCNOMHEHHbIE) "XMBYT" A0 KOHLA TekyLeli Toprosoli ceccuun. Ans
MHOTOAHEBHbIX 3a59BOK yKasblBaeTcs Aara uctedeHus (AvanasoH gat — A0 roga). Takvme 3asBku aBTOMaTuyecku
nepeBbICTaBNSAITCA B C/IeAyOLLY0 TOPrOBYHO CECCUio, Noyyas Npy 3TOM HOBbIVi HOMEP 1 CCbIIKY Ha HOMep camoii
nepBoli BbICTABNEHHO 3asBKW. [1pn NepeBbICTaBNEHUN AeNarTcs NPOBEPKY Ha HAIMYME UHCTPYMEHTA, KNNeHTa,
[0CTaTOuHOCTY CpefcTB. 3asBKu C UCTEKWel AATo aBTOMAaTUYeCcKn CHUMAlOTCS Moc/e 3aBepLUeHUs BeyepHei
ceccuu (ecnv oHa ecTb B 3TOT fA€eHb).

NS HyX[, pa3paboTUMKoB B 3asiBKax NPeAyCMOTPEHbI ABa AOMNOMHUTENbHbIX aTpubyTa:
* Mosie comment — cTpoka B 20 CUMBOJIOB;

* none ext_id — LIeTI:IFJeX@’:If/‘ITOBOE 4yucno, Kyga npegnonaraetca BCTaB/IATb VI,D,eHTVILbVIKaTOp 3asiBKN B
nosib30BaTe/NbCKON cucTeMe.

MpumeuaHue

YHUKaNbHOCTb 3HAYeHWUi OOMNOMHUTENIbHbIX aTpubyToB 3asBku ToproBoi cuctemoit SPECTRA He
aHa/msmnpyeTcs.

WHdopmauuss o 3asBkax cogepxutca B Tabnuuax orders_log notokoB FORTS_FUTTRADE_REPL,
FORTS_OPTTRADE_REPL 1 FORTS_ORDLOG_REPL.

Tabnuua orders_log — 3TO MCTOpPUA M3MEHEHWS 3asBOK, Ha Kak[oe M3MEHEHWUs Kaxpaol 3asBku fobaBnsiercs
oTaensHasa 3anucb. B Tabnuue orders_log notokoB FORTS_FUTTRADE_REPL n FORTS_OPTTRADE_REPL
coaepxuTcs nHchopMaums ToNbKo Mo “cBonM" 3asiBkam. Mof cBOMMM 3asiBKaMu 3,eCb NOHUMAETCS:

« [1nA norvHa KMeHTa — 3TO 3a8BKW TOJIbKO 3TOTO K/IMEHTA.
« [nsA norvHa B® nnn P® — 370 Bce 3asBKW KIMEHTOB 310N B® nnn PO.
[laHHble Mo CBOMM 3asBKaM pacKpbIBaOTCA MOMHOCTLIO, BK/IHOYAsA C/yXebHble 1 No/b30BaTesIbCkue nons.

Mpu xenaHun nonb3oBatefi  MOXET MNOANUCATLCA Ha  MofsydyeHne Tabnuubl  orders_log  noToka
FORTS_ORDLOG_REPL, B 3TOM c/ly4ae OH 6yA€eT noslyyaTb BCIO MCTOPUIO M3MEHEHWI N0 BCEM 3asiBKaM B cuctemMe
B aHOHMMW3MPOBaAHHOM BUeE.

B0o3MOXHbI CiefytoLine onepawum Hag, 3asiBkamu:

« [o6aBneHue 3asBKu.
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* YpaneHue ofMHOYHO 3asBKu (Mo Koy 3asiBku B cucteme SPECTRA).

 MepeaBwxka 3asBku (onepauuss MoveOrder). Mepefpikka 3asiBKM peasi3oBaHa kak napa onepauuii —
yfaneHue ctapoil 3asBku 1 go6asneHue HOBOW 3asiBKM (C HOBbIM HOMepOoM). COOTBETCTBEHHO MO/bL30BATESNO
B OTBETHOM CO0O06LLeHnM Ha onepauuio MoveOrder Bceraa Bo3BpallaeTcsi HOMep HOBOW 3asiBkv. Onepauuu
MoveOrder B Tabnuue orders_log Bcerga COOTBETCTBYET Kak MUHUMYM JBe 3anvcy — yaaneHue v o6aBneHve.

OpHoit onepauveli MoveOrder MOXHO OJHOBPEMEHHO NepefBuHYTb fABe 3asaBku (MOME3HO AN MapkeT-
M3likepoB), 451 3Toro B metoaax MoveOrder npefycMoTpeH Habop napametpos (order_id1, order_id2) ans asyx
3aaBoK. Mpn 3TOM camn MeToAbl ABNATCA YHUBEPCANIbHLIMU — eC/v ABUraeTca ofHa 3asBKa, 3anosHATCA
napameTpbl TONbKO A5 order_id1.

» MaccoBoe yaasneHue CBOVX 3asiBOK N0 3aAaHHbIM Mo/b30BaTe/IeEM YC/I0BUAM. B KauecTBe yC/I0BUil MOTYT GbITb
3a4aHbl:

* Hanpasnenue onepauuv — Nokynka, npogaxa.
» Twn 3asBKN — afpecHas, 6e3agpecHas.

* Kop, knveHTa.

» Kog 6a30B0ro aktusa.

* ext_id — naeHTUrKaTOp 3asBKM B NO/L30BATE/LCKOl CUCTEME.

Kog, MHCTpyMeHTa.

AppecHble 3a8BKU

caoenku

AflpecHas 3asBKa — 3T0 3asBKa, af|pecoBaHHas KOHKPETHOMY MO/b30BaTeNto. M0 CpaBHEHWo ¢ 6e3aApecHbIMM
3TN 3aABKM MMEKOT HEKOTOPbIE OrpaHnYeHnsa B BO3MOXXHOCTU ynpaB/ieHNa 3adBKaMn U B Bbl60pe KOHTpareHTa:

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

« [lna onpefeneHns KoHTpareHTa B 3asiBKe YKas3blBAeTCS KOf KOMMaHUU-KoHTpareHTa (nosne broker_to). He Bce
6pokepck1e PUPMbl UMEIOT TaKoli Kof, COOTBETCTBEHHO, 3TUM (OMPMaM Heslb3si BLICTaBUTL aAPECHYH0 3asiBKY.

1N afipecHbIX 3asiBOK HEBO3MOXHa onepauysi MoveOrder. MOXHO TO/IbKO BPYUHYIO YAaNMTh 1 BbICTABUTL HOBYHO
3asIBKY.

e ALpecHble 3asBK/W CBOAATCA B CAE/NKY MPU YC/IOBUW TOYHOrO COBMAafEHWss B HUX LEeHbl 3asBkKW. BO3MOXHO
4YaCTnyHoe cBefeHne aipecCHbIX 3asdBOK.

Cpoenkn B TOpFOBOI7I CucTemMe 3aKk/iroyaroTcAa nocsie NoCTaHOBKN 3adBOK B C/y4vae, eC/iM ueHa B 3asdBKe OAHOro
HanpasneHna no UHCTPYMEHTY YAOB/IETBOPAET LieHe 3aABKU APYroro Hanpas/1eHUA N0 TOMY XXe UHCTPYMEHTY. U|eHOI7I
CAOENKN CHMTaeTCA LeHa 3asBKu, BbICTaB/IEHHO paHblle. Caenkn 6bIBalOT agpecHble U 6e3agpecHble. MHorve
aTpubyThbl CAEMOK SKBUBA/IEHTHbI aTpubyTam 3aaBoK. CAENKN He U3MEHSIIOTCA U He YAa/IATCA U3 CUCTEMBI.

MHhopmauma o COBCTBEHHbIX cAaenkax cofepxurtca B Tabnuuax user_deal u user_multileg_deal notokos
FORTS_FUTTRADE_REPL n FORTS_OPTTRADE_REPL. NHdopmMauus 060 Bcex caenkax B cucteme pasgaercs
BCeM nosnb3oBatensm B Tabnuue deal notoka FORTS_DEALS_REPL, ¢ yyueTom cnegyoLmx npasua qounsTpaLun:
nonb3oBare/lb NoMyYaeT NPMBATHYI MHDOPMAaLIMIO TOMbKO MO CBOWM YacTu caenku (mokynatens uav npoaasLa).
Ecnun nonb3osatenem sensetrca b® nnn PO u cpenka coseplueHa ee KnMeHTamu, To Nnosb3osaresb nosyyaer
NPUBATHYIO MHDOPMALMIO N0 06ENM HACTAM CAENKN.

MOMMMO YNCTO TOProBbIX CAENOK B Ta6n|/iu,e deal cogepxxarca A0NO/IHUTENbHbIE 3anncKn, KOTopble B OPNANYECKOM
CMbICNe caenkammn He ABNAKTCA, HO OTpaXaloT HEKOTOPbIe onepaunn B cCUCTeMe, MeHAKLWLME NO3NLMN YYaCTHUKaA.
K Takum onepawmsam OTHOCATCA:

« TocTaBKa akTVBOB MPU 3aBEPLLUEHNN 06PALLEHNS UHCTPYMEHTA.
* JKCMUPaLMS OMLMOHOB.
* 3aKpbITVie NO3WLMK, EC/IN KNIMEHT HE BHEC Tpebyemoe obecrnedeHue.

[aHHble caenkn HasblBaKTCA TEXHWYECKAMU. OT/IMYNATL TOProBble CAENKM OT TEXHUUYECKUX MOXHO MO 3HAYEHUIO
nonein status_sell n status_buy Ta6nuy user_deal n user_multileg_deal B notokax FORTS_FUTTRADE_REPL
n FORTS_OPTTRADE_REPL wunn no npusHaky nosystem B Tabnuue deal notoka FORTS_DEALS_REPL
(nogpobHee — cm. pasgen Tunbl caenok, hopMmupyembie NP UCMOMTHEHUN N NCTEYEHUN (DBHOHYEPCOB M OMLUMOHOBY).

Oco6GeHHOCTHU TOproB/in CcBA3KamMun

ToproBasi cuctema SPECTRA nogaepxvBaeTr COCTaBHble WHCTPYMEHTbI (CBA3KM) — WHCTPYMEHTbI, KOTOpble
COCTOAT U3 HECKO/bKNX B3aUMOCBA3aHHbIX YacTeil (aToMapHbIX MHCTPYMEHTOB), YTO NMO3BOMSET pPean30BbiBaTb
LLIMPOKO MCMOMb3yeMyto CTpaTernio TOProB/IN Ha PbIHKE, Korda Npu BbIMOMHEHUN CAENKM MO CBSA3KE Y K/MeHTa
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NOSIBNAKTCSA NO3ULMM MO ABYM UK 60/1ee MHCTPYMEHTaM. B HAacToALMII MOMEHT B BUAE COCTaBHbIX MHCTPYMEHTOB
peanu3oBaHbl KaneHaapHble Cnpabl Ha gbloYepchl.

OCHOBHbIE OCOGEHHOCTY TOPrOB/IN CBSI3KaMW:
« opsoK COPTUPOBKM LieH B CTakaHax MOXET GbITb Pa3/MuHbIM (MPSIMOI UK 06paTHBIN).

e [pn BbICTAB/EHUM 3asBKM MO CBS3KE Y K/IMEHTA BO3HMKAKT ob6sizaTenscTBa No ABym wan  6onee
atomMapHbIM VHCTPYMeHTaMm, cfiefoBaTesibHO, pacyeT obecneveHuns nog, Takyro nosvumio byaet npousBoAnTbLES
COOTBETCTBYOLLMM 06pa3om.

¢ [1na CBA30K HEBO3MOXHbI onepauuv nepeasumxki 1 MacCcoBOro yaasIeHUs 3aABOK.

NMocTtaBKa aKkTUBOB U 3Kcnupauusi onuynoHoOB

MocTtaBka no dpbrouepcam

B paspese noctaBku hblouepchbl GbIBAKOT TPEX TUMOB:

e PacueTHble (obtodepchbl (oblodepcbl Ha WMHAMKATOPbI)) — MO UTOram 06palleHUsi NepeuncrnisiioTcsl TOMbKO
[EHEXHble CPefCcTBa B pasMepe pasHuLbl MeXAy CTOMMOCTbIO OTKPbITUSI MO3ULMU W Tekyllel pacuéTHoi
LeHoli akTvBa. MocTaBka OHOPMIISIETCS TEXHWUYECKOW CAEMKOW 3aKpbiTsi No3uuuu, kotopasi B Tabnuue deal
nomeyaeTcs cneLanbHbIM NPU3HAKOM B nonsx status_sell v status_buy (nogpo6Hee — cm. pasgen Tunbl CAenok,
thopmurpyeMble Npy UCMOMHEHUM U UCTEYEHUU (DBbIOYEPCOB 1 OMLYOHOB).

« ToBapHble dblovepchbl (hblovepcbl Ha peasbHble akTUBbI) — N0 UTOraM 0bpaLleHns NepPeuncnaioTcs CO6CTBEHHO
aKTMBbI N AEHeXHble cpeacTBa. MNocTaBka 0hOPMISETCA TEXHUHYECKOW CAENKO 3aKpbITWSi NO3WLMK, KOTOpas B
Tabnuue deal nomeyaeTcs cneumabHbIM NPU3HAKoM B nonsax status_sell n status_buy.

* ®bloYepchbl Ha akLMM — npy NocTaske No3nLMa No hbloYepcy NpespaLlaeTca B NO3NLMIO Ha pbiHke T+ B cekTope
"OCHOBHOI1 pbIHOK" MockoBcKol 6upxu. MNocTaBka 0POPMASETCH TEXHNYECKON CAEMKON 3aKpbITUA NO3ULUM Ha
CPOYHOM PbIHKE ¥ CAENKON OTKPbITUS NO3ULUM Ha pbiHKe T+. Chenka 3akpbiTUA NO3ULMK Ha CPOYHOM PbIHKE
B Tabnuue deal nomevaeTcs crneuvasibHbIM NPU3HAKOM B nonsx status_sell u status_buy. Caenka oTkpbITUS
nosvuyum Ha pbiHke T+ co3paétca B cucteme ASTS hoHAOBOTO pbiHka. bonee nogpo6Ho cm. noapasgen
"Peanusaums nocTaBkn diblOYEPCHBIX KOHTPAKTOB CPOYHOTO pbiHKA Ha (DOHAO0BOM pbiHKe (pexum T+2)".

Peanusauusi nocTaBKM (hblOUYEPCHbIX KOHTPAKTOB CPOYHOIO PbIHKA HA (DOHA0BOM pbiHKe (pexum T

+2)

VicnonHeHne Bcex NOCTaBOYHbIX d)bIOHepCHbIX KOHTPaKTOB npoun3BogunTcAa I'IyTéM aBTOMaTU4YeCKoro 3aksryeHus
caenok T+2 B CekTtope pbiHKka OCHOBHOW pbiHOK 3A0 «®B MMBBE» (ToproBo-knvpuHroas cuctema ASTS).

B KnupuHrosoii cucteme SPECTRA 3a kaxaoii 6pokepckoii chMpMoii, KoTopasi enaeT NpoBOAUTb MOCTaBKY,
no 3asAB/EHNI0 Y4YaCTHUKA, 3akpennseTca Kof (MpMbl WM TOProBO-KIVPWMHIOBBLIA CYET (ganee — TKC),
3aperycTpupoBaHHble B TOProBO-KNVPUHIOBOV cucTemMe (POHAOBOMO pbiHKa (fanee — ASTS ®P), ¢ ykasaHunem
KOTOPOrO JO/MKHbI ObITb 3aK/0UYEHbI cAenkn T+2 B LeNsix MCNOMHEeHNs 06513aTeNbCTB Mo IbIOYEPCHBIM KOHTpaKTam.
3a KMEHTCKUM pas3feniomM perncrpa ydera nosuuuii MOXeT 6biTb 3akpennéH otaenbHblli TKC v kog, knveHTa,
3aperncTpmpoBaHHoro B ASTS ®P.

Cpenkn T+2 3aknovatotes B ASTS ®P Ha otgensHom pexume ToproB (SPEQ) ¢ kogom pacuétoB Y2. Caenka
3akntovaetcsa mexay HKLL 1 ydyacTHMKOM TOpros (hoHA0BOIO pbiHKA. HYKaKOro AONOMHUTENIBHOMO NOATBEPXAEHNSA
OT y4yacTHUKa TOpros hOH0BOrO pbiHKa He TpebyeTcs.

B cnyuyae, ecrim cgenka T+2 He MOXET ObiTb 3ak/l04eHa NO MpUYMHE OTCYTCTBUSI WM HEBEPHbIX PEKBU3MTOB
npvBsa3kn K oupme n TKC, YyacTHmkom o 15:00 MSK TekyLero Hs1 Ao/MKeH ObITb 3aKpen/IEH 3a COOTBETCTBYIOLLEN
6pokepckoi onpmoit aeincteutensHolit TKC ®P. Mocne 15:00 no3uumy no gobloYepcHbIM KOHTpakTam, Mo KOTOPbIM
He MOXeT 6bITb cchopMupoBaHa caenka B cucteme hOHAOBOIO PbIHKA, MPUHYANTENBHO 3aKpbiBaOTCA KNMPUHTOBbLIM
LEHTPOM C B3MaHneM LuTpadha B pasmepe rapaHTUinHOro obecneyeHus.

Mocne 3aknoueHuss CAENOK MOCTaBKM MO aKkuusm B cucTeme (DOHAOBOTO PblHKA, B C/lyyae [0CTaTO4HOCTU
obecneyeHns Noj, COBOKYMHYH NO3ULMIO Ha pbiHKe T+2, dhbloyepcHas no3muns B cucteme SPECTRA 3akpblBaeTcs,
1 obecneyeHne nog aTy nosuumio ocBoboxaaerca. B cnyvae HefocTaTo4HOCTV o6ecneyeHns rnog COBOKYMHYHO
no3numio Ha pbiHke T+2, dblodepcHas no3unuus 1 obecrneyeHve nog Heé octalTcs 3a6/10KMPOBaHHbLIMU B CUCTEME
SPECTRA [0 MOMEHTa MCMOTHEHUS] MapXWHA/IbHOTO TpeboBaHWs Ha pbiHke T+2.

Mocne ncnonHeHnst ObIYEPCOB Ha akUyMM TEXHUYECKUe CAENKN 3aKpbiTUsi NO3WUMiA No hblovepcam Ha akumm
TpaHcAMpyoTcs B Tabnuue caenok. na aTnx caenok B nonsix status_sell u status_buy 6yayT BbICTaBNEHbI 3HAYEHUS
«Cpenka ncnonHeHns gbtlodepca». TeXHUYeckne CAesnku, 3akpbliBatolime blovepcHyo nosuuuio, byayT Takke
oTobpaxarbcs B 0T4ETax cpoyHoro pbiHka f04.csv u fut_deal.csv B feHb nx doopmmupoBaHus..

Bonee nogpo6Hy0 MHOpMaUMI0 MO MexaHW3My peasu3aumu NoCTaBKM Bbl MOXETE HailTu Ha caite — http://
moex.com/s1262

Akcnupayus onyMoHoOB

B HacTosimii MomeHT cuctema SPECTRA nogfepXuBaeT aMepuKaHCKMe OnuuoHbl Ha dobkodepchl. pu
aKcnMpauym onuuoHa no3uuus No OMUMOHY NpeBpaliaeTca B NO3UUMi0 Mo (hbloYepcy C LEHOW, paBHOW
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CTpaviKy 3KCNMPMPyeMOoro onuuoHa. SKCnypaLms onuMoHOB OCYLLECTBAETCS B KNIMPUHIOBYIO CECCUI0. TEXHUYECKN
aKcnupaumsa ochopmaseTcst CAenkoin 3akpbITUA NO3MLMU NO ONLMOHY W CAENMKON OTKPLITUSI No3ULMK No dbloyepcy,
KoTopble B Tabnuue deal nomevaroTcs cnewmasnbHbiM NPU3HakoM B nonsix status_sell u status_buy (nogpo6Hee cm.
pasgen Tunbl caenok, hopmuser_npyemble Npu UCMOIHEHUN Y UCTEYEHNW (hbIOYEePCOB 1 OMNLYOHOB).

JKcnMpaLms onuyYoHOB BO3MOXHA B ABYX PEXMUMAaX:

« [locpouHasi, BbINoNHsieMas no 3asiBke y4yacTHUKa. MokKynaTtesb MOXET B /1060 MOMEHT NpeabsBUTL NPoAaBLY
Tpe6oBaHve 06 UCMOMHEHNI ONLMOHA, NOC/aB C CUCTEMY 3asiBKy 06 aKkcnupauum (nogpobHee cM. pasgen Metog
OptChangeExpiration — 3asBKM Ha 3KCMMPaLWIO ONLMOHOB). 3asiBKM Ha 3KCMpaLuio cobupatoTcst B TeueHne
Bceli TOProBOi ceccuu, Ho UCTOMHSAOTCA ABa pasa B leHb — B MPOMEXYTOUHbI KMMPUHT U B BEYEPHWI KIUPUHT.

* ABTOMaTM4eckas, B fAeHb 3aBeplueHus obpalleHus onuuoHa. B nocnefHuii AeHb o6palleHus OMLMOHBI,
Haxogawumecs "B AeHbrax”, 3KCnMpupyrTCsa aBToOMaTUYECKu.

[NA onuMOHOB "Ha [AeHbrax" (KOM/bl W MyTbl, CTpaiik KOTOPbIX CTPOTO paBEH LiEHE MCMOJHEHUsl (hblodepca)
aBTOMATUYECKOE UCTMOTHEHWUE OCYLLECTBAETCS 47151 N0/IOBUHBI OTKPbITOM ONLMOHHO NO3ULMK C AaHHBIM CTPAiKoOM.
Ecnv BENIMUMHA OTKPbITOM NO3MLMM SBASIETCS HEYETHBIM YMC/IOM, TO MPU PACYETE BEMIMUMHBI UCTIOHSIEMOIA NO3ULMK
[LNs1 KONJIOB NPUMEHSIETCS OKpyrnieHne Beepx (0.5=1), An1si nyToB — oKpyrieHne BHK3 (0.5=0).

B TOproBoii ccTeMe ecTb BO3MOXHOCTb O0TKa3aTbCs OT aBTOMAaTNYEeCKOl aKCnmpaLm — A4J18 3TOro B CyLLECTBYHOLLEM
nopyyeHun "3asBka Ha ucrnonHeHne onuuoHa" (OptChangeExpiration, none amount) Heo6xoAuMMO BBECTU
KO/IMYECTBO KOHTPAKTOB, 3KCNMpaLMs KOTOPbIX HeXenaTesnbHa, kak oTpuuaresisHoe (CO 3HaKOM MUHYC).

PacuyeT ONUMOHHbBIX PUCKOB nepea 3KCI1I/Ian.VIeI7I

CyLLeCcTBYIOLWMNIA airOpUTM pacuyeTa obecnevyeHVs nepes, 3KCnvMpauvein MOXET co3faBaTb PEe3KUid CKauyok
obecneyeHns y KAneHTOB. [ns 60nee rMOGKOro ynpas/ieHWs aJifopuTMOM B TOPrOBO CUCTEME BBOASTCA
LOMOSIHUTENbHbIE NapaMeTpbl, KOTOpPble MO3BOASAT OPOKEpPY CaMOCTOSATENIbHO 3ajaBaTb ajJropuTM pacuyeta
obecneyeHuss Npy aKCnMpaLym Mo ero KImeHTam.

MapameTpbl CLEeHapus aKCnMpaLmu:

« exp_clearings_bf - gaHHbIli napametp yctaHaBnmneaetca HKLL Ha Becb pbIHOK 1 onpeaensieT (47158 OnuMOHHON
cepumn) KOMMYEeCTBO KIMPUMHIOBBLIX CECCUIA nepefs 3Kcnupauuveli, B TeYEHUU KOTOPbIX NO Gpokepckoi cmpme
HayHeTcsa 6110KMpoBaTbCA 0becneyeHne, NOCUNTaHHOE A1 BCeli GPOKEPOCKOW hpMbl MO MOAENM IKCNMPALIMN.
[o patbl akcnupauun MuHyc (exp_clearings_bf/2), npumeHsieTca mogenb BonaTWibHOCTW. HoBoe 3HayeHue
napameTpa NpPYMEHSAETCA TO/IbKO B BEHEPHIO UV MPOMEXYTOUHYIO KNMPUHTOBYHO CECCUIO.

« exp_weight - Bec puck-npochuns ¢ yueTom cLeHapues aKCnmpauum.

» exp_weight (client): MoxeT MeHATbCA OPOKEPCKON hMPMOI NyTem nofays HEeTOProBoOl  LUIH30BOWA
TpaH3akuum OptChangeRiskParameters no kaxgomy KAVEHTY, NPYMEHSETCA B GAvaiiLLylo KTMPUHIOBYHO
ceccuio.

» exp_weight (broker): MoxeT ycTaHaBn“BaTbCsi pacyeTHol hupMoii Yepe3 [0KYMEHTOOO0POT C GUpPXKEA.
B Takom cnyyae napametp exp_weight (broker) npumeHsieTcsa Ha Bcex K/IMEHTOB Gpokepa, Y KOTOPbIX He
ycTaHoBMEH exp_weight (client), To ecTb paboTaeT A4/151 TakUX K/IMEHTOB KakK 3HaYeHUe No yMON4aHuio.

B cnyuae, ecny y4acTHUK He Mofas COOTBETCTBYIOLLME PACMOPSHKEHUS HA YCTAHOBKY Beca pUCK-Npodoussi, Ko
BCEM ero KfIMeHTam GyflyT NpYMEeHeHbl NapaMeTpbl, yCTaHOB/IEHHbIE N0 yMonyaHuio HKL,.

* exp_clearings_cc - onpegenseT KONMYeCTBO KAMPWUHIOBBLIX CECCUIA Nepef aKcnvpauuei, B KOTOpbIX byaer
NnpuMMeHeH Bec puck-npocunsa exp_weight gnsa kimeHtoB b®. YcrtaHaenueaetca n nsmenserca HKL, Ha Becb
PbIHOK. [MPYMEHAETCA TOMLKO B BEHEPHIOI U NMPOMEXYTOUHYIO K/TMPUHTOBYIO CECCUIO.

« NCLR2Delivery - napameTp, KOTOpbI1 ycTaHaBNMBaeT 6pokepckas pmpma nyTeM nogayy HETOProBo LLIH030BOA
TpaHsakumm OptChangeRiskParameters no kaxgomy knneHTy. O3HayaeT KOMMYEeCTBO K/MPUHIOBLIX Ceccuii
nepen akcnupauuvei, B KOTOpbIX OyAeT MpuMeHeH Bec puck-npodumnsa exp_weight ans kineHToB Gpokepa.
MimeeT npuopuTeTHOE 3HaYeHne Haj npedyctaHoBneHHbIM HKL, napameTpom exp_clearings_cc, B cryyae, ecv
NCLR2Delivery meHbLue exp_clearings_cc.

TakkKe BO3MOXHa Mofjada 3asBfEeHNs OT pacyeTHON MPMbI C ykasaHUeM [aHHOTO Ko3dpuuyeHTa, B TakoM
cnyyae napameTp NCLR2Delivery npumeHsieTCs Ha BCeX KIMEHTOB Opokepa, y KOTOPbIX HE YCTaHOBJEH
NCLR2Delivery (To ecTb paboTaeT A4/ TaknX KNIMEHTOB Kak 3Ha4YEeHWE N0 YMOTYaHUI0).

Tunbl caenok, popmupyemble NPU UCMOTHEHUN U UCTEYEHUN (PbIOYEPCOB U
OMNuUMOHOB

BuToBas Macka npusHakoB Tabnmupl user_deal notokoB FORTS_FUTTRADE_REPL n FORTS_OPTTRADE_REPL
(nons status_buy u status_sell):

¢ 0x4 — BHECMCTEMHAA CAENKA,
« 0Ox8 — coenka nepeHoca nosuuuii;

* 0x20 — caenka UCMoNHEHNs OMLUOHA,;
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e 0x80 — nMpuW3HaK UCTeYeHNss BpeMeHn AelCTBUSI MHCTPYMeHTa (418 hbiouepcoB — UCNONHEHWE, A8 ONLMOHOB
— NCTeYeHue);

¢ 0x20000 — cgernka Peno;
¢ 0x40000 — Habop caenok;

* 0x800000 — caenka NCTevyeHuns onuuoHa;

0x2000000 — caenka, chopMupoBaHHas BHe TOProB;

0x4000000 — agpecHas caenka,;

0x8000000 — caernka no cBA3Ke;

0x10000000 — caenka npu HernocTaske;

0x40000000 - caesnka ncnosHeHus dblovepca .

[ns ynobctBa paboTbl 63k-0hrcoB uHdopMauns B Plaza-2 wnio3ax M oTY4ETaxX CUHXPOHM3UpOBaHa. [ns aToro
B oTuétax fO4_XXYY.dbf, f04cIXXYYZZZ.dbf, 004_XXYY.dbf, 004cIXXYYZZZ.dbf ucnonssyercs none signs. 310
nosie NOCTPOEHO Ha OcHoBe GUTOBOI Macku B Plaza-2.

Tunbl caenok, hopmypyemMble Npy MCNOMHEHUN U UCTEYEHNN (DbIOYEPCOB W OMNLMOHOB, NepeynCcrIeHbl B cieaytoLei
Tabnuue:

Tun onepauuu Caenka 3akpbiTus Cpenka oTKpbITUsA [ara v Bpems, Korga
nosuuum nosuuum cAenku nosieaTca
B OTYeTe W LW/to3e

McnonHeHve  chblovepcale B L03ax 6ypet|Het YTpPOM B [i€Hb UCMOSTHEHNS
TpaguLMOHHBLIM CNOCO60M HeHyneBolk id, a B

oTyéTax id 6yper
pasHbIM 0.

e LleHa caenkn
oKpyrnsieTcs c
TOYHOCTbIO o
MWHUMaNbHOro wara
LieHbI.

* TexHunyeckas caenka
ropnandyeckm He
ABNAETCA caen KOM.

* B wno3ax n or4yéTtax
B 6uTOBOI macke:
npusHaku Ox4
(BHecucTEMHas caenka),
0x80 (ncteyeHune
BpeMeHun faeiicTua
NHCTPYMEHTA),
0x40000000 (coenka
MCMNONHeHUs hbloyepca).

VicnonHeHne  pacuyeTHoro (¢ B Lt03ax 6ynet |Het Beuepom B [eHb
hbtouepca HeHyneBol id, a B UCMO/THEHNA dobloyepca
oTyéTax id 6ynet
paBHbIM 0.
e LleHa caenkun
OKpyrnsieTcs c

TOYHOCTbIO A0 5 3Haka
nocse 3ansiToi.

* TexHuyeckas caenka
HopuAnYecKn He
ABNAETCS CAENKON.

* B wno3sax n ot4yéTtax
B 6uTOBOI macke:
NpU3HaKu 0x4
(BHECUCTEMHAA caenka),
0x80 (ncTeueHue
BpeEMeHN Aevictena
WHCTPYMEHTA),
0x40000000 (coenka
MCMosHEHNA chbtovepca).
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Tun onepauyuun

Cpaenka 3akpbIiTus

Cpaenka oTkpbITUSA

JAata n Bpems, Korga

nosunuun nosuuun cAenku nosiBaTCA
B OTYeTe U Lto3e

VcnonHeHve onunoHa *B LUI03ax 6ynet|s B LI03ax 6ynet | Caenku NCMNONHEHUSA
HeHyneBoi id. B| HeHyneBoit id, a B|OMNUMOHOB rEeHEPUPYIOTCS:
oTuéTax id bypeTr| oTuéTax id 6ypet
paBHbiM O  (caenka| pasHbIM 0. * B npomknnputre
B BEYEPHEM K/IMPUHrE),

HeHynesoii id (caenka B|* LieHa caenku|® B BeYepHEM Knpukre
NPOMK/NPUHTE). OKpyriAeTca c
TOuHOCTBIO A0 5 3Haka|B saBncnMocTy or
« LleHa caenkn pasHa 0. nocrie 3ansToii. BPEMEHN NoAauM  3anBKn
Ha WCNOMHeHVe OonuuoHa
» TexHunyeckas caenkal|s tOpugnueckn siBnsietcs | (reHepaunst B 6nwxaiiuem
HOpUANYECKN He| cOenkow. KMpuHre)
ABNAETCA CAENKOM.
« B wno3ax #n oryéTtax
* B wmo3ax u otyétax| B 6uTOBOI macke:
B 6uTOBOIA Macke:| Mpu3Haku 0x4
nNpu3HaKu Ox4| (BHecucTeMHas chesnka),
(BHecucTemHas cgenka),| 0x20 (coenka
0x20 (coenka| MCMOMHEHUS ONUMOHA).
MCMOSTHEHUS ONLIMOHA).

VicTeyeHme onumoHa * B Lut03ax 6yget|Het Beuepom B [eHb
HeHyneBoii id, a B MCNONHEeHUs dobloyepca
oTyéTax id 6ypet
pasHbIM O.

Llena caenku pasHa 0.

TexHuyeckasn
ropuanyeckm
SABNSIETCA CAENKOM.

caenka
He

B wn3ax n oT4yéTtax

B 6uTOBOI macke:
npu3sHaku 0Ox4
(BHeCHCTEMHAA caenka),
0x80 (ncteyeHune
BpeEMeHN JeiicTuA
NHCTPYMEHTA),

0x800000 (coenka

UCTEYEHUs OMLMOHA).

ToproBble CAENKM OTPAXATCS C/eAyoLWMM 06pa3oMm:

Onepauuu B Xofie TOPros

NHdopmaymsa no onepaymsam

Caenka Mo (blovepcy Ha akUMM Ha OCHOBaHWK

apecHoil 3asBKu

+ B wo3ax 1 oTuéTax 6yaeT YHUKa/IbHbIA HEHYNEBOM
id.

» LleHa cpenku okpyrisietca  C
MVHUMaJTBHOTO Wara LeHbI.

TOYHOCTBIO A0

* tOpuanueckn ABnsieTcsa caeNKoii.

e B Wwt03ax U OTY4ETax B GUTOBOI Macke: MpPU3HaKK
0x4 (BHecucTemHas caenka), 0x4000000 (agpecHasn
caenka).

Coenka no oblouepcy Ha akuyuy Ha OCHOBAHUM

6e3aspecHoli 3asBKM

e B w3ax 1 oT4éTax 6yAeT YHUKaSIbHbIA HEHYNEBOI
id.

e LleHa cgenku okpyrisetca  c
MUHVUMa/IBHOTO Lara LieHbl.

TOYHOCTBIO 10

* HOpuanueckun SBNSETCS CAESKOIA.

* B Wnto3ax 1 0T4ETax B GBUTOBOI Macke: 3Ha4YeHne BO
BCeX NepeyncneHHbIx 6utax paBHO HynO.

Cpoenka no ONnuUMoHY Ha Cbb}OLIepCbl Ha akuunm Ha

OCHOBaHMn ap,peCHoﬁ 3asBKN

e B wn3ax 1 oTyétax 6yAeT YHUKasIbHbIA HEHYNEBO
id.
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Onepauuun B Xxoae TOpPros

NHdopmaymsa no onepaymsam

LieHa cAenku OKPYINsSieTcsl C  TOYHOCTbIO A0
MWHVUMasIBHOTO Lara LieHbl.

HOpuanyeckn SBnseTca caesKoi.

B wto3ax n oT4€Tax B GUTOBOW Macke: MPU3HaKu
0x4 (BHecucTeMHas cgesnka), 0x4000000 (agpecHas
caenka).

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

B wnto3ax n oTyéTtax OyAeT YHVUKaIbHbIA HEHYNeBOW
id.

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

TOYHOCTbO A0

FOpuanuecku aBnsieTcs caenKoii.

B wnto3ax n oT4éTax B GBUTOBOW Macke: 3HaYeHne BO
BCEX NEePEUNCIEHHbIX BUTaX PaBHO HYIO.

Cpaenka no nepeHocy no3vuuii

B wto3ax v oTuyéTax 6yaeT yHUKasbHbIA HEHYNEBOM
id.

LleHa cpenkn OKpyrnifieTcss ¢ TOYHOCTbIO A0 5 3Haka
nocne 3ansToun.

HOpuAanueckn He SBNSIETCS CAEMKOIA.

B wnio3ax 1n oT4éTax B OGMTOBOIN Macke: NpU3Haku
Ox4 (BHecucTeMHas caenka), Ox8 (caenka nepeHoca
nosuuuii), 0x4000000 (appecHas caenka).

TexHuyeckas cAenka Ha OCHOBaHUM 1 YacTu afgpecHol
3asaBkn Peno

B wnto3ax n oT4éTax OyaeT YHVKasIbHbIA HEHYNeBoW
id.

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

HOpuAanueckun SBNSETCS CAENKOIA.

B wnio3ax n oTyéTax B GUTOBON Macke: NpUsHaku
0x4 (BHecucTemHas caenka), 0x20000 (caenka Peno),
0x4000000 (agpecHas caenka), 0x8000000 (cBsi3ka).

TexHuyeckas cAenka Ha OCHOBaHUM 2 4acTu afpecHom
3asaBku Peno

B wnto3ax n oTyéTtax 6yAeT YHVKasIbHbIA HEHYNeBOW
id.

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

HOpuanyeckn SBNseTca cAesKoi.

B wto3ax n oT4€Tax B GUTOBOW Macke: MPU3HaKu
0x4 (BHecucTeMHas caenka), 0x20000 (caenka Peno),
0x4000000 (agpecHas caenka), 0x8000000 (cBs3ka).

TexHnueckass caenka Ha  ocHosaHum 1

6e3aapecHoii 3asBkn Peno

vyactm

B wnto3ax n oTyétax 6yAeT YHVUKabHbI HEHYNeBOW
id.

LieHa caenku okpyrnsietcsi ¢ TOYHOCTbIO [0 5 3HaKa
nocse 3ansiToii.

FOpuauuecku He ABNsiETCA CAEMKOIA.

B wno3ax n otyétax B OMTOBOW Macke: NMpuUsHaku
0x4 (BHecucTemHas caenka), 0x20000 (caenka Peno),
0x8000000 (cBsA3Ka).

TexHuyeckas cAenka Ha OCHOBaHUM 2 YacTu afpecHol
3asaBkn Peno

B wnto3ax v oTuyéTax 6yaeT yHUKabHbIA HEHYNEBOM
id.

LleHa cpenkn OKpyrnifieTcss ¢ TOYHOCTbIO A0 5 3Haka
nocne 3ansToun.

HOpuAanuyeckn He SBNSIETCS CAEMKOIA.
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Onepauuun B Xxoae TOpPros NHdopmaymsa no onepaymsam

e B wno3ax n oT4éTax B OGMTOBON Macke: NpusHaku
0x4 (BHecucTemHas caenka), 0x20000 (caenka Peno),
0x8000000 (cBs3Ka).

TexHnyeckas cAenka Ha OCHOBaHMM 1 yacTv afpecHoii |« B wwo3ax u oT4éTax GyAeT YHUKa/IbHbIA HeHyNeBoi
napHoii 3as1BKu id.

e LleHa cAenkn oKpyrnsieTcs ¢ TOYHOCTbIO A0 5 3Haka
nocse 3ansiToi.

* lOpuanyeckn SBNsSIETCA CAENKOMA.

* B wnto3ax 1 oT4éTax B 6UTOBOI Macke: npnsHakm 0x4
(BHecuctemHas cgenka), 0x40000 (Habop caenok),
0x4000000 (agpecHas caenka), 0x8000000 (cBs3ka).

TexHnyeckas caenka Ha OCHOBaHUM 2 YacTu afpecHoi |» B wiio3ax n oT4étax 6yaeT YHUKa/bHbIi HeHyneBoMn
napHoli 3asBKu id.

* LleHa cAenkn OKpYrnsieTcs ¢ TOYHOCTbIO A0 5 3Haka
nocse 3ansiToii.

* HOpugnueckn ABnsieTca cAeKoii.

e B wnto3ax n otuétax B 6UTOBOW Macke: npusHaku 0x4
(BHecucTemHasa cgenka), 0x40000 (Habop caenok),
0x4000000 (agpecHas caenka), 0x8000000 (cBsizka).

TexHuueckasa caenka Ha OCHOBaHMM 1  yacTu|e B wno3ax u oTuétax 6yAeT YHVKa/bHbIA HeHyneBol
6e3a/pecHo NapHoit 3asBKN id.

e LleHa cpenkn okpyrnserca ¢ TOYHOCTbI A0 5 3Haka
nocne 3ansTon.

* tOpugnueckn aBnsieTcsa caenKoii.

* B Wwn3ax 1 oT4éTax B GUTOBOI Macke: npusHakm 0x4
(BHecucTemHasa cpenka), 0x40000 (Habop caenok),
0x8000000 (cBsA3Ka).

TexHu4eckasi caenka Ha OCHOBaHWUM 2 4acTy afipecHoii [« B wo3ax U oT4éTax GyAeT YHUKa/IbHbI HeHyNeBoi
napHoli 3asBKK id.

* LleHa cpaenku okpyrnsietcs ¢ TOYHOCTLIO A0 5 3Haka
nocne 3ansaToi.

* HOpuanuecku SBNSETCS CAESKOIA.

* B wn3ax 1 oT4éTax B BUTOBOI Macke: npuaHakm 0x4
(BHecucTemHasa cpenka), 0x40000 (Habop caenok),
0x8000000 (cBs3Ka).

PacnucaHue TOpProB 1 KJMpuHra

PacnucaHune ToproB. Toproeble ceccuu

Topru B cucteme SPECTRA ocyLLecTBASOTCS B paMKax TOProBoii ceccun. ToproBasi ceccusi B CUCTEME He CBsi3aHa
C KasleHJapHbIMKU CyTKamu 1 BK/TIOHaET B Ce65:

¢ BeuepHIo TOProByto Ceccuio — AN peanbHbIX ToproB anutcesa ¢ 19.00 go 23.50 no MOCKOBCKOMY BPEMEHM.
¢ [IHeBHYI0 TOProBYyH CECCUI0 — /11 peasibHbIX TOproe gsmtes ¢ 10.00 fo 18.45 cnefyowwmx kasieHaapHbIX CYTOK.

B npefenax ofHO TOProBoi ceccum 06paLLaloTCcs O4HN U Te Xe TOProBble MHCTPYMEHTbI U MPUMEHSIOTCS OAHU U Te
Xe napameTpbl A1a pacyeta obecneveHns. CyliecTByeT TeXHUYeckas BO3MOXHOCTb BBECTU YTPEHHIOI TOProByio
Ceccuio 10 Havana JHEBHbIX TOProB, KOTOpasi NokKa He UCMOo/b3YeTCs. B npoMexyTKax Mex iy TOprosbiMy CECCUAMM
Npou3BOAMTCA P BaxKHENLWNX Ans cuctembl SPECTRA onepaumii, Takux Kak KNMprHL, UCTEYEHNe Cpoka AeincTBums
KOHTPaKTOB, reHepauys 1 paccblnika OTHETOB 1 T.M.

MpoMeXyToUHbIi KNUPUHT

BHyTpu AHEBHOl TOProBoi ceccuy CyLlecTByeT MnepepbiB, KOTOpbIA B peanbHoit cucteme SPECTRA pnutcs
c 14.00 po 14.03 No MOCKOBCKOMY BpPEMEHW, B TEUYEHME KOTOPOro MNPOXOAUT NPOMEXYTOYHAs KIMpuHrosas
ceccust (MPOMEXYTOUHBIV KNMPUHT). NMPoMeXyTouHas KIMPUHIoBasi Ceccus HyxHa A1 Toro, 4tobbl 3admkcupoBaTtb
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B CEpeavHe [AHS HOBble PAaCUeTHbIE LieHbl MO MHCTPYMEHTaM U Nepeunc/ivTb BapUaLUMOHHYID Mapxy Mexay
YUacTHUKaMM KIMPUHTa.

B NPOMEXYTOUHBIA K/IMPUHT U3MEHSIOTCS:

¢ PacueTHble LEeHbl MHCTPYMEHTOB, MO KOTOPbIM OblWM TOProBble oOnepauvMu B MNEpUof BeYEepHUX TOProB W
nepBoii NOMOBUHBLI AHEBHbIX TOProB. CTapble U HOBblE pacyeTHbIE LieHbl 0TOGPAXATCA B CneuuasibHbIX Nossix
Tabnuy fut_sess_contents n opt_sess_contents, notokoB FORTS_FUTINFO_REPL n FORTS_OPTINFO_REPL
COOTBETCTBEHHO.

» CBob6ofHble cpeAcTBa KIMEHTOB MOC/e pacyeTa W NepeunciieHns BapuaLlMoHHOW Mapxu. MepeuncneHHas
BapuaLloHHas mapxa oTobpaxaetcs B cneuunanbHbix nonax tabnuupl part notoka FORTS_PART_REPL.

B NpOMEXyTOUHBI KTUPUHT HE N3MEHSIOTCS:
e Pasmep IMMUTOB NO MHCTPYMEHTAM.

« CocTaB TOProBbIX MHCTPYMEHTOB. YAaneHne cTapbiX UHCTPYMEHTOB W [06aB/ieHMe HOBbLIX OCYLLEeCTBNSETCS B
OCHOBHY!O K/IMPUHIOBYIO CECCUIO.

OCHOBHOI KNUPUHT

OCHOBHOI/ KNIMPWHT MPOBOAMTCS MO OKOHYaHUK TOProBOi ceccum B nepuog, ¢ 18.45 o 19.00 MOCKOBCKOTO BPEMEHM.
B npouecce knupuHra BbINoOMHAETCS:

« PacueT v (ouKcauysi pacyeTHbIX LieH MHCTPYMEHTOB Mo UToramM BCei ToproBoii ceccui
« PacueT v nepeuncrieHme BapMaLoOHHOK MapXu Mexay y4acTHUKamu.

e YpaneHue TOProBbIX WMHCTPYMEHTOB, C MWCTEKWMM CPOKOM O6pallieHusi, U [o06aBfeHne HOBbIX TOProBbIX
WNHCTPYMEHTOB.

e OGHOBNEHVE WHGOPMALMM O KIWEHTax, OPOKEPCKMX W pacyeTHbIX MpMax nyTeM yAasieHus CTapoi
NHOPMAaLMKN 1 3aKauKn HOBbIX JaHHbIX U3 KIIMPUHTa.

rMocfie OCHOBHOTO K/IMPUHra NPOV3BOANTCS reHepaLnsa U Pacchifika OTYETOB MO UTOram TeKyLLeli TOProBoit ceccuin.

OC06GEeHHOCTY NoBeAEHUA pasHbIX CYLLHOCTEN B cucTteme nNpyu HasHaueHUn HOBO
TOproBoii ceccum

CnpaBo4Has U cecCMOHHasA UHdopmauua

Mpy Ha3Ha4yeHUy HOBOW TOProBOl CECCUM AaHHble U3 CMPaBOYHbIX Tabnuu, B KOTOPbIX CYLLECTBYeT MpuBA3Ka K
HOMepY Ceccun 3aKaumBaloTCs BHOBb 13 K/IMPUHra C yka3aHMeM HOBOTO HOMepa TOpProBoi ceccun. B cnpaBoyHble
Tabnuupl, B KOTOPbIX HET NPMBA3KA K HOMEpY Ceccuu, NpucbisiaeTcs Habop M3MEeHeHW, To ecTb A06aB/IsATCA
HOBble 3anuncu, MOSIBMBLUMECS AJ/15 HOBOW TOProBOW cCeccuu, M YAAIATCA 3anucu Ans 06bekToB, KOTOpbIX
He [O/MKHO 6biTb B HOBOW TOProBoli ceccun.CrnpaBoyHble Tabnvubl — 3TO Tabnuupl, NpUXoAsaLLMe B MOTOKax
FORTS_FUTINFO_REPL n FORTS_OPTINFO_REPL. /Torom Bcex 3TUX M3MeEHEeHWin aBnsieTcs gobasneHve B
Tabnuuy session 3anucy ¢ HOBbLIM HOMEPOM CECCUM.

AeHbru n nosnunn

Mpy cMeHe TOProBoii ceccuMmn MHpopMaums 0 CpeacTBax, IMMUTax U NO3ULKMAX KTMEHTOB OOHOBASIETCA B peXUMe
NPUMEHEeHNs1 OGHOBMEHWIA, TO €CTb MEHSIIOTCS TO/IbKO Te 3anucy, B KOTOPbIX BO BPEMS KAMpWHIA peasibHO
npousownn usmeHeHus (notokm FORTS_PART_REPL n FORTS_POS_REPL, notok FORTS_INFO_REPL,
Tabnuupl diler_params u client_params).

3anaBKu U caenku

OcHoBHass ToproBass uHcopmauuss (notokm FORTS_FUTTRADE_REPL u FORTS_OPTTRADE_REPL)
COXpaHsieTca, T.e. [0 HOUM TeKyllero AHA B penavkauvmn AOCTYMNHbI 3asBKU U cAenkn, caenaHHblie fo 19.00 B
TeKyLLY0 TOProByt0 CECCUI0.

Mpy CMeHe TOProBO CeccUM MPOUCXOAUT aBTOMATWYECKOE MepeBbICTAB/EHME MHOMOAHEBHbLIX 3asiBOK, AaTta
UCTEYEHUS KOTOPLIX ELLE HE HACTYNUNA, NyTeM yAareHNs cTapoii 3asiBkv 1 06aBNEHUS HOBOIA (C HOBBIM HOMEPOM).
YuuTbiBasi, uTo B pennky B Tabnuuy orders_log uHgopmaLms 06 3ToM He NpefaeTcs, KMeHTCKas CUCTEMA JO/MKHA
6bITb YCTPOEHA CeayoLLM 06pa3om. Mpu 06HapyXeHUM HOBOTO HOMepa TOproBoii ceccun B Tabnule session,
K/IMEHTCKas cucTema [o/mkHa "3a6biTh" 060 BCeX 3asiBKax, KOTOpbIE Y HEE COXPaHWIMCb B MamsTy [0 3TOro, U
"CNylaTh” pennvky Ha NpeaMeT NosiBNEHUS HOBbIX 3asiBOK, C YKa3aHWEM HOBOrO HOMEpa TOProBoii ceccuu.

NHCTpYyMEHTbI

Mpy CMEHe TOProBOii CECCUM NPOUCXOAUT YAANEHWE TOPrOBbIX MHCTPYMEHTOB, C UCTEKLIMM CPOKOM 06palleHus,
1 po6aBneHne HOBbLIX TOPTOBbIX WHCTPYMEHTOB. CylLecTByeT MpaBU/i0 — HOBbLIMU MHCTPYMEHTaMW Hesb3si
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TOproBaTtb B BeYepHo Toprosyto ceccuio (¢ 19.00 go 23.50), npu 3TOM AaHHble UHCTPYMEHTbI NPUCYTCTBYIOT B
cucTeme, vHbopmMaums nNo HUM NpUXoauT B pennuke. B Tabnuuax fut_sess_contents u opt_sess_contents Takue
WNHCTPYMEHTbI MOMEYEHbI CneLyasnbHbIM NPU3HAKOM.

MoTokm pennukayun
Ha rpaHuLie TOproBbIX Ceccuii NOTOKW Pensimkauym MoryT 6bITb LUTATHBLIM 06pa30M 3aKpbIThbl U NEPEOTKPbITHI 3aHOBO
cepBepamMun TOProBoi CUCTEMbI, MPU 3TOM MO HEKOTOPbLIM MOTOKAM MOXET NPUATH YBEAOM/IEHNE O CMEHE HoMepa
XW3HN CXEMBI.
B HaCTOALMIA MOMEHT, 6€3 CMEHbI HOMEpa XXM3HU MOTYT NePeOTKPLIBATLCS CEAYoLLMe NOTOKM:
¢ [1OTOKM C 06LUMM PbIHOYHBIMU AaHHbIMU FORTS_FUTCOMMON_REPL n FORTS_OPTCOMMON_REPL.
* [1OTOK C TekyLMMN 3HaYeHusAMn sonatunbHocTn FORTS_VOLAT_REPL.
 T1OTOK C TEKYLMMU 3HAHYEHUAMMN BapraumoHHoi mapxun FORTS_VM_REPL.
MoTOKM, KOTOPbIE HE NEePEeOTKPbIBAOTCS:
« [loTokm co cnpasoyHoli nHpopmaumein FORTS_FUTINFO_REPL n FORTS_OPTINFO_REPL.
 [loTokm c Toprooii uHchopmaumein FORTS_FUTTRADE_REPL n FORTS_OPTTRADE_REPL.
* [MoTtoku co cpe3amu ctakaHoB FORTS_FUTORDERBOOK_REPL n FORTS_OPTORDERBOOK_REPL.
» [1OTOKM arpermpoBaHHbIX CTakaHoB.
* Motokm FORTS_PART_REPL, FORTS_POS_REPL, FORTS_INFO_REPL
« [NoTok 6upxeBbIx MHAekcoB RTS_INDEX_REPL.

e Motokn FORTS_MISCINFO_REPL n FORTS_CLR_REPL.

Mcnonb3oBaHue MexaHn3Ma CVIHXpOCOGbITI/IVI Ana nonyvyeHmnsa KOHCUCTEHTHOIo CoOCToAHUA AaHHbIX
B cucteme

Ecnn gns paspa6aTtbiBaeMoOV CUCTEMbI KPUTUYHO MMETb BO3MOXHOCTb OTMEYaTb COBOKYMHOE KOHCUCTEHTHOE
COCTOSIHME BCEX AaHHbIX B TOPrOBOW CUCTEME Ha HEKOTOPblE «BaXKHbIE» MOMEHTbI BPEMEHW, TO Takas cuctema
[0/DKHA MCMOMb30BaTb MEXaHU3M CUHXPOCO6bITWIA, JOCTYNHbIA HaunHas ¢ Bepcun 3.8.2 cuctembl SPECTRA. [ins
CMHXPOHM3aLUMKM AOCTYMHbI CeAytoLme COCTOSHUS TOPrOBOW CUCTEMbI:

« [laHHble 4719 HOBOI TOProBOWA ceccrmn 3akadveHbl U paccumTaHbl (~18:49-18:50, MOCKOBCKOrO BpeMeHM)

« Hauano npomexyTouHoro kivpuHra (14:00, MOCKOBCKOro BpeMeHw)

« [leHexHble cpefcTBa nocne NPoMKAMpUHra nepepaccuntaHbl (~14:01:30, MOCKOBCKOro BpeMeHHN)

* Bce pacueTHble npoueaypbl B NPOMK/IUPUHIE 3aKoH4YeHbl (~14:02, MOCKOBCKOro BpeMeEHM)

* Hauano ocHoBHOro kvpuHra (18:45, MOCKOBCKOro BpeMeHm)

» [laHHble noc/ie OCHOBHOIO K/IMPUHIa nepepaccymtaHdbl (~18:49, MOCKOBCKOro BpeMeHu)

¢ PasgBuxka IMMUTOB 3aKOHYeHa (B TeyeHune TOpFOB)

[Na yBEAOM/EHNS] BHELLUHUX CUCTEM O HACTYM/IEHWWM ONpefenieHHOT0 COCTOSIHWSI TOProBOW CUCTEMbI, B MOTOKM
pennukauuv fo6aBnsieTca HoBasa Tabnuua sys_events cneayolero oopmara:

Mone Tun OonucaHue

repliD i8 CnyxebHoe mnone  NOACUCTEMBI
pennukauum

replRev i8 CnyxebHoe nose  NOACUCTEMBI
pennukKauum

replAct i8 CnyxebHoe none  NoOACUCTEMBI
penavkauum

event_id i8 YHUKanbHbI naeHTudukaTop
cob6bITHA

sess_id i4 MaeHTudhmkaTop TOproBoii ceccum

event_type i4 Tun cobbITnsa
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Mone Tun OonucaHue

message c64 TekcToBOe onucaHve

Tabnuua gobaensietca B crieaytowyne noToku penmkaumm:

« FORTS_FUTTRADE_REPL

« FORTS_OPTTRADE_REPL

* FORTS_INFO_REPL

« FORTS_PART_REPL

« FORTS_POS_REPL

¢ FORTS_FUTINFO_REPL

« FORTS_OPTINFO_REPL

+ FORTS_ORDLOG_REPL

« FORTS CLR _REPL

MpaBuna CUHXPOHU3ALMN AaHHbIX CNeAyLWMe - NPU HACTYN/IEHUN TN06a/IbHOrO COObLITUS B TOPrOBOW CUCTEME,
nocsie reHepaumm BCEX AaHHbIX MO 3TOMY COObITMIO BCEMW MOACUCTEMaMU TOPrOBOW CUCTEMbI, B TabnuLbl
SYys_events BCTaBAETCSA 3an1cb C OAHUM 1 TeM xe event_id, ¢ event_type, COOTBETCTBYIOLLMM TUMY COOLITUA:

1 (session_data_ready) - 3aKoHuYeHa 3arpy3ka AaHHbIX U3 K/IMPUHTOBOW CUCTEMbI B TOProBYHO Mepes Hauyasiom

HOBOI TOProBOI CECCUM; COObITUA A@HHOI0 TUNa TPaHC/IMPYTCA BO BCEX NOTOKAX, rA4e ecTb Tabnuua sys_events,
Kpome notoka FORTS_CLR_REPL

2 (intraday_clearing_finished) - Bce pacueTHble npoLeaypbl B NPOMK/IMPUHIE 3aKOHY€EHbI; COOLITWSA AAaHHOTo TUna
TpaHCNMpyTCA BO BCEX NOTOKax, rae ectb Tabnuua sys_events, kpome notoka FORTS_CLR_REPL

3 (clearing_data_ready) - rotoBbl AaHHble MOC/Ie OCHOBHOIO K/MPWHra; TPaHC/AMPYKOTCA TO/IbKO B MOTOKE
FORTS_CLR_REPL

4 (intraday_clearing_started) - Hauan10 MPOMKAMPUHIa; COBbITUS AaHHOrO TNa TPaHCIMPYIOTCS BO BCEX NMOTOKaX,
rae ectb Tabnmua sys_events, kpome notoka FORTS_CLR_REPL

5 (clearing_started) - Hauas10 OCHOBHOIO K/IMPUHTa; COBLITUA JAaHHOIO TUMa TPaHC/IMPYIOTCS BO BCEX MOTOKAX, rae
ecTb Tabnuua sys_events, kpome notoka FORTS_CLR_REPL

¢ 6 (extension_of_limits_finished) - pa3gsmxka TMMUTOB 3aKOHYEHA; COObLITUA AaHHOro TUMa TPaHC/AMPYITCA BO
BCeX MNoToKax, rge ecTb Tabnuua sys_events, kpome notoka FORTS_CLR_REPL

« 8 (broker_recalc_finished) - neHexHble cpeacTBa nocne NPOMKAMPUHIA NepecymTaHbl; CobbITUS AaHHOTo TUna
TpaHCAMpyTCA BO BCEX NOTOKax, rae ectb Tabnuua sys_events, kpome notoka FORTS_CLR_REPL

BHelwHAs cucTema, MOXET nofnucarbcs Ha NonydyeHne Tabnuubl COBbITUIA BO BCEX MHTEPECHLIX el MoTokax
pennvkauum 1 NonyYnTb yBeAoM/IEHWE O TOM, KOrga AaHHble roToBbl. Bo Bcex MoTokax pennukauuu 3anucu B
Sys_events, OTHOCSILMeCs K 04HOMY COObITMIO B TOProBOi cMcTeMe ByayT MMETb OAMHAKOBbLI event_id. B monsix
sess_id 1 message BblgaeTcsl pacluMpeHHas MHopmaums — HOMep HOBOWM WM TeKyLeil TOProBoi ceccumn u
TEeKCTOBOE coob6LeHre. Obpaliaem 0co60e BHMMaH/e Ha TOHKOCTU:

* He rapaHTupyeTca MAEHTUYHOCTb 3HaYeHuli cnyxebHbix nonei repliD, replRev B pasHbix NOTOKax penavkaumm
47151 OAHOTO U TOTO Xe co6bITUS. OpPUEHTMPOBATLCS CTOMT TOSILKO Ha event_id.

e YBefomneHve B sys_events npuxogut MNOCJIE BCcex faHHbIX, B YaCTHOCTM 3TO O3HA4aeT, 4YTo B pexume
nosly4yeHns AaHHbIX on-line BHELLHAS cucTema NoslyymT cCHavaslia caMmu HoBble flaHHbIe, Hanpumep, UHCTPYMEHTI,
Ha3HayeHHble B HOBYIO CECCUI0 WU MepeHeceHHble B HOBYIO CECCUI0 MHOTOAHEBHbIE 3asBKW, a yXxe NoTom —
yBefjloM/IeHne B SyS_events.
PacnucaHue nrpoBbIX U TECTOBLIX TOProB

Momnmo peanbHoi Toprosoii cuctembl SPECTRA, cywecTByeT urpoBas cucTeMa M TecToBas cuctema gns
BHELLHWX pa3paboTyrKoB.

PacnucaHne paboTbl UTPOBOI CUCTEMbI:
* BeuepHas Toprosas ceccusi: 16:00 - 22:00.

¢ YTpeHHAs Toprosas ceccus: 06:00 - 08:55.
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* OcHoBHas Toprosas ceccus: 09:00 - 13:00.

e TMpomkaupuHr: 13:00 - 13:03.

* OcHoBHas Toprosas ceccus: 13:03 - 15:45.

e KnupuHr: 15:45 - 16:00.

PacnvcaHvie paboTbl TECTOBOIN CUCTEMBI /11 BHELLHUX Pa3paboTyMKOB:
* BeuepHsas Toprosas ceccusi: 15:30 - 23:50.

* YTpeHHsa Toprosas ceccus: 07:00 - 07:15.

« OcHoBHas Toprosas ceccus: 07:15 - 14:45.

e [MpomknpuHr: 12:00 - 12:05.

* Touku X gna nocrasku: 13:00, 13:15.

MocTaBka: 13:30 - 14:00.

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

FapaHTuiiHoe o6ecneyeHne

PeanusoBaHHasa B SPECTRA Cuctema YnpasneHus Pvckamu no3BosisieT B MaKCMMasTbHOW CTeNeHn CHU3NTb PUCK
HeuncnosiHeHys 0653aTeNbCTB U OCYLLECTBIATh HENPEPLIBHYHO OLIEHKY YPOBHS PbIHOYHOTO pUCKa NO3ULUIA KaXkaoro
yyacTHrKa. F4poM cucTeMbl SBASIETCA allfopuMTM pacuyéTta rapaHTuiiHoro obecnedvenus (initial margin, ganee o)
nof OTKPbITblE NO3ULMW YHACTHUKOB TOPrOB.

OpfHoli 13 KueBbIx ocobeHHocTel CrcteMbl Ynpasnerusi Puckammn SPECTRA aBnsieTcs NCNonb30BaHWe OHNalH
pacuéTta obecneyeHus nog 3asBKv U NO3ULMM, MPOU3BOAMMOIO B pamMKax TOProBoW TpaH3akuuu. MNpu Takom
noAxofe NosiBfieHne B cucteMe HeobecneyeHHbIX 3aBOK U CLAEOK NPaKTUYECKN UCKYaeTCs, T.K. JOCTAaTOYHOCTb
obecneyeHns npoeepseTcs A0 TOro, Kak 3asBka NosiB/ISETCA B CUCTEME.

[lpyroii BaXKHON 0COB6EHHOCTbIO CucteMbl YnpasreHus Puckamm SPECTRA sABnsieTcsi TpeXypoOBHEBAs cuctema
pacyeTta. BHyTpM cnucTEMbI yHaCTHUKM TOProB NMOAPA3AENATCA Ha TPU KaTeropuu:

PacuetHas dmpma. PacueTHble MPMbl  ABNSAIOTCA  OpraHu3auusiMu, HEnocpeAcTBEHHO  HeCyLMU
OTBETCTBEHHOCTb W MOKPbIBAOLME PUCKN CBOUX K/IMEHTOB W Cy66pokepoB. PacueTHble upMbl HecyT
obsizaTenbcTBa:

* UneHcTBO B CeKLMM CPOYHOTO PbIHKA.

* JINLeH3nsi BUPXKEBOTO NOCPEHMKA, COBEPLLAIOLLENO TOBAPHbIE (IbHOUEPCHBIE M OMLUMOHHBIE CAENKM B GUPXEBOI
TOproB/e, BblgaHHas ®eaepasibHON Cyx60li N0 (MHAHCOBLIM PbIHKAM.

» B3Hoc B CTpaxoBoit choHg,
* lapaHTuitHoe oGecneyeHne COGCTBEHHbLIX CAEMOK U CAEMOK CBOMX K/TMEHTOB U Cy66POKEPOB.

« Bpokepckas upmMa. B oT/iMumMe oT pacueTHbIX hrpM, Gpokepckue rpMbl He PacCUUTLIBAIOTCS MO onepalysm
HanpsiMylo ¢ GUPXKEN, a paccUnTbIBAIOTCA CO CBOE pacyeTHoli oMpMoit, A/ GPOKEPOB HeT TPeGoBaHwWiA No
Ha/IMUMIO NIULIEH3UIA 1 MO BHeceHMo cpefcTB B CTpaxoBoil hoHA. Bpokepckme hMpMbl HecyT o6siaTenbcTBa
rapaHTUiiHOro o6ecneyeHnsi CO6CTBEHHbIX CAEMOK U CAEMNOK CBOWX K/TUEHTOB.

« «KnueHT. Jlloboe topuandeckoe 1 rsnyeckoe L0 MOXET NPUHUMATL yyacTue B Toprax Ha pbiHKe (biouepcos
n onumoHoB SPECTRA B kayecTBe KveHTa. [ns 3TOr0 Heo6XO4MMO 3aKk/iouWTb [OroBOp Ha TOprosoe
obcnyxmBaHve ¢ 6pokepckoin chmpMoli NNy HemocpeACcTBEHHO C pacyeTHON chmpMoii. KnveHT coBepLuaeT Bce
[eicTBMA B Toprax OT UMeHu cBoeli B® nnu Po.

B cOOTBETCTBUV C pea/IN30BaHHbIM NOAX0A0M rapaHTUiiHoe o6ecneyeHre 1 PUCKN PacCUNTLIBAIOTCS Ha BCEX TPEX
YPOBHSIX OTAE/bHO: OTAE/BbHO PUCKY MO pacyeTHoli dompme, pUcku No BceM GpokepckuM hrpmam P® 1 pucku no
BCEM K/IMEHTAM. JTO SIBNAETCS YHUKA/IbHLIM C/lyYaeM B MUPOBOiA NPaKTUKe, Y TapaHTUPYET, YTO TOProBble IMMUTSI,
BbICTAB/EHHbIE HA K/IMEHTA, HUKOrAa He GyAyT UM NPeBbILLEHbI.

ToproBble NNMUTbI

ToproBble MMMUTLI PO 1 B® — 310 AieHexHbIe cpeAcTBa, pasmeLleHHble aTuMu P® 1 B® Ha CBOMX TOProBbIX cHETaxX
B HKL,. [leHexHble cpeacTBa B® — 310 cymma fleHeXHbIX CPeACcTB BCeX KNneHToB b®. [leHexHble cpeacTea PO —
3T0 CyMMa AeHEXHbIX CPefCTB BCcex ee B®, Bkoyas AeHbrn camoii P®. PO MOXeT NnepeBoanTb B TeHeHWe TOpros
[AeHbI Mexay cBouMu B® 1 HenocpeacTBEHHO CO60M. Mpy 3TOM CyMMapHOe KOIMYecTBo AeHer y P® He meHsieTcs.
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ToproBble IMMUTbI UCMOMb3YHTCS A1 PE3ePBMPOBAHUSA OTPULLATE/bHOM BapraLMOHHOK MapXu, CnncaHusi C6opos,
cnucaHus/3aunceHns npemMum, pesepeuposanus MO.

[LleHexHble cpeficTBa K/IMEHTOB He NOCTynaloT 13 KanpuHra. OHW ycTaHaB/IMBAKOTCA B paMkax TOProBoli cucteme
camoii B® nnn PO. Takme AeHEeXHble CPeAcTBa HasblBAKTCA TOProBbIM JIMMUTOM KAWEHTOB. Ecnn y KnneHTa
eCTb JIMMUT [EHEXHBIX CPEACTB, TO MNPV NOCTAHOBKE MM 3asiBKW NPOUCXOAUT MpoBepKa [0CTaTO4HOCTU CPefCcTB
y 3TOro KNueHTa. Ecnu numuta feHexHbIX CPeCTB HET, TO Takasi NpoBepKa He ocyllecTsseTcs. B aTom cnyyae
OCYLLECTB/IAETCA NPOBEpPKa AOCTaTOMHOCTU CPEACTB TOMLKO Y B® 1 ee P®. B obluem cnyyae 3asiBka MOXET ObITb
BbICTaB/IeHa TOMbKO NPU YCNOBUW, YTO Y BCEX TPEX YPOBHEW (k1neHTa, B® n PP®) gocTaTouHO AeHEXHbIX CPeaCTB.

B TC cyLecTByIOT AeHexHble CpefcTBa TOMbKO ABYX BUA0B — AeHbrM 1 3anorn. 3asiorn — 310 LB nnu sasnioTa,
KoTopble HKL|, cornaceH npuHumMath B KayecTse obecneyeHus. [leHbrn n 3a10rM B o6ecneyeHne npuHMMatoTcs B
HepaBHbIX A0NaX. [Jons 3a10roB He MOXeT npeBbIaTh 50% OT 06LLel CyMMbI fEHEXHbIX CPEACTB.

[ns ynpaeneHusi TOpProBbIMM IMMUTaMK KIMEHTOB ucnonbdyetcs Metog FutChangeClientMoney — M3meHeHne
K/IMEHTCKUX MMUTOB. OH obecneynBaeT cnefytoLme BO3MOXHOCTU:

 YcTaHOBKa/U3MeHeHve/yaaneHme ToproBbIxX IMMUTOB (OTAE/NLHO A/15 AeHer 1 3a/10r0B).

* Ycunenve/ocnabneHve Tpe6oBaHU K rapaHTuiiHOMYy o6ecnedyeHuio KvMeHTa NyTeM BBOAA CheLuasibHOro
KO3(hhMLMEHTA, HA KOTOpPLI YMHOXAETCS cymmMapHoe MO KaMeHTa npu NocTaHoBKe 3asBku. MpoBepka Ha
[lOCTATOYHOCTb CPEACTB GYAET OCYLLECTBSTLCA C YYETOM 3TOT0 KOI(PULMEHTA.

« ABTOMATWYECKMii yUeT pe3ynbTaToB TOProB KUEHTA B IMMUTAX B CeAyHoLLeli ToproBoii ceccuu.

[ns ynpasneHuss TOprosbiMM NumMuTamy 6Gpokepckmx dupm wmcnonb3yetcs Metog FutChangeBFMoney —
N3meHeHre numntoB 6pokepcknx orpm OH NO3BOMAET TOSIbKO YCTAHOBUTL W/N U3MEHUTb TOProBblE JIMMUTBI.

Pa3,qe.l1beII7| YUYET cpeacTtB n I'IO3I/ILI,I/II7I YHaCTHUKOB K/TUPUHIa N X KJIMeHToB

PasgenbHblii y4eT cpeficTB U No3unuuii (Takke - cerperauus cpefcTB) peasimsyetcsl Ha ypoBHe Bpokepckux dupm
(manee — b®). Kaxgas b® MoxeT 6bITb UCNOMb30BaHa A1 OAHON 13 TpeX Lenei:

* ONdA yyeta COBCTBEHHbIX cpeacte n I'IO3VILI,VII7I YyacTHuKa,
* AONns yyeTa cpencTte u I'IO3|/IU,VIVI K/INEHTOB Y4acTHUKa,
* AONns yyeTa cpencTte u I'IO3VILJ,VIVI, nepefaHHbIX B OBEPUTE/ILHOE YNpaB/ieHNEe YUYacTHUKY.

YueT aeHexHbIx cpeacTs (pybnu u Bantota) b® ogHoro Twuna Begetcs no otaenbHoMy PacuetHomy koay (PK) B
y4YeTHbIX cuctemax HKL,. Takke y YuacTHMKa eCTb BO3MOXHOCTb co3faBarb AononHuTensHele PK. Hanpumep, npu
XenaHnmn y4acTHUK MOXET co3gatb no ogHomy PK ans kaxpgoii 6.

OrpaHu4eHust Ha TOProBble onepauumn N OTKPbITUE NO3ULNIA ANst KNIMEHTOB

Cuctema SPECTRA npepocTtaB/ifieT BO3MOXHOCTb BBOAWTL [AOMNOSIHUTENbHbIE OrpaHuWyeHns Ha nposefeHve
TOProBbIX Onepauuii KMMEHTOM, KOTopble B cucTeMe (DOPMYNMPYHOTCS Kak 3anpeTbl. MOXHO N0 KOHKPETHOMY
KNMeHTy (MO BCEM K/MEHTaM), WHCTPYMEHTY (MO BCEM WHCTpyMeHTam) wan 6a3oBoMy akTmBy (no Bcem BA)
3anpeTnTb OTKPbIBATb NO3ULMK U BbICTABNSATL 3as1BKW. [115 BbINOTHEHWS TakMX AeNCTBUIA B LL/HO3€ NPELyCMOTPEHbI
meTogbl: Metoa FutChangeClientProhibit — V13mMeHeHMe KIMEHTCKUX OrpaHuyeHwin ansi dpbtoyepcoB n Metop,
OptChangeClientProhibit — Vi3meHeH1e KNMEHTCKUX OrpaHnYeHnii Ansi OnuMOHOB.

BanaHcupoBKa pucka MeXxay CPpOYHbIM U Ba/TIOTHBLIM pPbIHKaMU

C Uenblo yMeHbLUEHNS CPEACTB, KOTOPble YYaCTHUK TOProB (KIMPWUHIa) JO/MKEH Nepeuncnsitb Ha oba pbiHKa B
KauyecTBe obecneyeHnss CBOMX OTKPbITbIX Mo3uumii (06s3atenscTs), B TKC SPECTRA cyllecTByeT BO3MOXHOCTb
nepepacnpefeneHus puckos Mexay CPOYHbIM U BaSTOTHBIM PbIHKaMK NyTeM MepeHoca YacTu pucka ¢ perncrpa
yyeTa nosuumnii Ha CPOYHOM PbIHKE Ha PerncTp yyeta nosuuuii Ha BasIloTHOM PbIHKE.

[ns peanusaunm gaHHoro mexaHusma B TKC SPECTRA 3aBefieHbl ABa TEXHUYECKUX MHCTPYMeHTa (opuanyecku
He ABNAILNXCA TOProBbIMW MHCTPYMEHTamu) no ynpasneHuto puckamm: EURRUB_RSK 1 USDRUB_RSK, co
crneunasnbHbiM cTatycoM B nose signs 0x20000. B TKC Ba/tOTHOrO pblHKA COOTBETCTBYHOLUME WHCTPYMEHTbI
3aBefieHbl B 6opae RSKC.

B KnupuHrosoii cucteme SPECTRA 3a kaxgoii Bpokepckoit cwmpmoii 3akpennsietcs PacuéTHblli  Kog,
3aperucTprpoBaHHbIii B TOProBO-K/IMPUHIOBOI CMCTEME BasTHOTHOTO PbIHKA.

[na n3MeHeHna eguHOro NMMMUTa Ha BasllOTHOM PbIHKE Y4YacTHWUKY (Bpokepckoit ®upme) Heobxoaumo uepes
w3 SPECTRA Plaza-2 nogatb MNMopyyeHue Ha 6anaHcupoBky pucka (metog FutTransferRisk), ykasbiBas B HeM
WHCTPYMEHT yNpaB/ieHns pUckom, 06bem pucka, pasgen pernctpa yyeta no3vumii bpokepckoli hupmbl MHMLMaTopa
nopy4eHns N HanpaeeHne nepeHoca pucka.

Mocne nogaun MopyyeHna B TKC BauTlOTHOrO pbiHKa CO3faeTcs ajpecHas 3asBka C KoHTpareHTom HKL, 3asBka
NpoXoAuT CTaHAapTHbIE Npoueaypbl pUCK-MeHeMKMeHTa. ocsie NPoBepKy JOCTATOYHOCTU CPEACTB MPOUCXOAUT
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o6pasoBaHve cae/kv U NepepacyéT eauHoro nuMmnuTa. Caesnka yunTbiBaeTcs no TeKyLemy LeHTpasibHOMY Kypcy,
rapaHTuitHble NepeBofbl He HAUYUCNAIOTCS.

B TKC SPECTRA o6pa3yerca TexHudeckas caenka no MHCTPYMEHTY MepeHoca pucka, kotopas 6yaeT BuaHa B
LLM030BbIX MHTEpelicax B Tabnuue deals c npu3Hakom nosystem=1, n 6ygeT npucyTCTBOBATL B OTHETaX C type=16.

Mo3nums, obpasoBaBlIasics B pesy/nbrate MOZOGHOW caenku, siBnsieTcss GEeCCpPOyHON. 3akpbiTb €e MOXHO
COBEPLLEHNEM NPOTUBOMNOOXHO HANPAB/EHHO CAEMKM MO TOMY e UHCTPYMEHTY.

MepeHoc no3uuuii (06s3aTenbLCTB)

B pamkax oAHoii PacyeTHoi ®upMbl BO3MOXEH NEepPeHOC No3uLyii ¢ 0AHOI knneHTa Bpokepckoii ®YpMbl Ha Apyroro
KnMeHTa Bpokepckoii dupmbl.

MepeHoCc No3uLMiA ¢ 0AHOMO KoAa pasfena yuyeTta no3uumii Ha Apyroit OCyLLECTBSIETCS NyTEM NO4AYN YUACTHUKOM
KpWHra B TOProByto cMCTEMY HOBOW TpaH3aKLmK.

MpoBepku BO3MOXHOCTM MOJauyu TPaH3aKuMM Ha NepeBof No3uLMii — Takue Xe, Kak npy nogadye 3asiBKu.
[0nonHUTENbHO NPOBEPSIETCS, YTO B MOMEHT NMOJauu TpaH3akuum 06bEM NepeHoCUMO No3uLum He npesbilaeT
06bEMa COOTBETCTBYHOLLEH NO3MLMK, YUUTLIBAEMOI HA pa3fene-MCTOUHUKE; TakKe Npu NepeBoge No3uLuii C 04HOTo
K/IMEHTCKOTO pasaena perucrpa yyeta nos3uuuii Ha apyroit IHH/nacnopTHble AaHHble, 3aKkpenieHHble 3a TakumMiu
pasgenamy perucTpa ydyera nosuumii, LO/MKHbI COBNaAaTh, B TOM Ync/e no pasgenav Ob®.

TexHuueckm, nepesog, nosunuuii ochopmnsercs KaK caenka c 0Cco6bIM cTatycom
status_buy==status_sell==0x4/0x8/0x4000000 no nokyrnke (W1 npojaxe) C pasfena-ucToyHUKa K npogaxe
(nokynke) no pasgeny-npMemMHuKy, 1 I0pUANYECK CAENKon He ABnseTcs. MNepeBog NO3vUWiA TpaHCMpyeTca U B
wno3e, u B otyetax (f04/004).

MNMpuocTaHOBKAa TOPros A4NA pacliMpeHns NMMUTa KonebaHuii LeH caenok

MprocTaHoBKa TOProB AS1 PACLUMPEHUSt NIUMUTA KoneGaHwii LEeH CAENOK OCYLIeCTBsieTCs B COOTBETCTBUM
¢ "ToNnoXeHWem O Mopsiike YCTAHOBNEHUS W W3MEHEHWsl NMMUTOB KoneGaHuii LieH CAEeNnoK M o npoueaype

NPUHYAUTENBHOTO 3aKpbiTus Mo3nuwnit” (Mpunoxexne d5 k MpaBuiam ocyLLecTBAEHNS KTMPUHTOBON AeATENbHOCTH

Ha PbIHKE LEHHbIX GyMar, CPOYHOM PbIHKE U BaSTOTHOM PbIHKE).

C TexHWYeckoli TOYKM 3peHust Mpu MpuocTaHoBke ToproB B cucteMe SPECTRA npousBogstcs cregytolime
nelicteums:

e Mpu HacTynjeHUn ycroBWii s NPUOCTAHOBKMA TOPrOB MO KakOMy-iM60 6a30BOMY akTuBy, TOPrM MO 3TOMY
6a30BOMY aKTWBY NMPUOCTAHAB/IMBAIOTCS.

¢ AZMUHUCTpaTOpamMun TOProB PacCcyYMTLIBAKOTCA HOBbIE pacLUVPEHHbIe JIMMUTLI Kone6aHwuii LieH.

« Mpown3BoguTcA nepecyeT obecneyeHnss Mo BCEM MO3WULMAM MO 3TOMy 6a30BOMY akTvBy (Mpy pacluMpeHun
JNIMMWTOB 0GECTEYEHNE YBENNUNBAETCS).

* [locne 3aBepLueHNa pacyeTa obecneueHus TOprn eule HeKoTopoe BpemMA He BO306HOBAIOTCSH, YTOObI Aatb
BO3MOXXHOCTb y4HaCTHUKaM yaasinTb 3asdBKU.

» B0306HOB/IEHME TOPrOB B HOPMA/IbHOM PEXUME.

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

* lpepynpexaeHne 0 TOM, YTO €C/M LEHbl He WU3MEHATCA, TO 4Yepe3 onpefesieHHoe Bpemsa I'IpOVI3OVI,D,eT
NPMoCTaHOBKa TOProB Mo TaKOMY-TO MHCTPYMEHTY.

* YBeJoOM/IEHME O TOM, UTO NPMOCTAHOBKA TOPrOB PeasibHO NPOU3BEAEHA.
* YBeOM/IEHVE O TOM, UTO O6ECneyeHne NepecunTaHo, MOXHO YAaIATL 3asiBKU.

* YBefoM/eHne o BO306HOB/IEHNM TOpPros.

OnuncaHue TOProBoro Lwito3a

CocrtaB, yctaHoBKa 1 Hactpoiika MO wnto3 SPECTRA Plaza-2

CoctaB 1 aApXUTEKTypa Wwir3a
LLnto3 SPECTRA Plaza-2 skntoyaeT B ce6s cnefytoLime nporpamMmmMHble KOMMNOHEHTbI:

* Mogyns P2MQRouter. laHHblii MOAynb 06ecneynBaer:
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» YctaHoBKy TCP-coeguHeHuii ¢ cepBepamu GUpxu.
CraHgapTtHo wno3 SPECTRA Plaza-2 ucnonb3yeT yeTbipe TCP-coeguHeHust ¢ cepeepamyn GUpXKU: OfHO
ucxopsiee default connection n Tpu ncxogsawmx direct connection. Takoe NOCTPOEHUE SABNSETCA OCHOBHOM
LUTATHOW KOHGhUrypaumeii npu NOAKMOYEHNN K CEepBEpPHOI thepme 6upxu. KoHdmrypauus coeauHeHnin npu

NOAK/IIOYeHUN Yepe3 cepeep A0CTyna 6pokepa MOXET OT/IMYATLCS, B 3TOM C/lyyae Tpebyercs 3anpalumearb
KOHKPETHYI0 KOHCOUIypauuio y BfagensLa cepeepa.

* Mpnem/oTnpaBky P2-coobLyeHwii.

¢ lWndpaumio nHgopMauumn, OTNpaBasemMylo y4acTHUKOM, U Aelmdpaumio nHgopMauumn, npUHUMaemyto ot
BrpXK.

o AyTeHTUchMKaLMIo y4acTHIKa B CETU BUPXN.

« Lno3oBas 6ubnunoteka cgate.
Bubnuoteka ABnAeTcs ouLMabHBIMWU NPOrpaMMHbIM MHTepdeicoM, NpeaocTaBseMbIM yH4acTHUKaM TOProB,
K/IMEeHTaM y4aCTHUKOB TOProB, a Takke KOMNaHnaM-paspadboTymkam 4718 co3faHns NporpaMMHOro obecneyeHus.
[JaHHblli nHTepdeiic obecneunBaeT BO3MOXHOCTb CO34aHUS W OTCbUIKM GM3HEeC-coo6LeHnii B TC, a Takke
NONTyYEHNS PbIHOYHON MHdOpMaUuMnM M3 Hee (pensvkauus fadHbix). BubnuoTteka Bbinyckaetcs ana 32x
pas3psaHbIX 1 64X paspsagHbIx cuctem Windows, a Takke ans OC Linux.

¢ CuctemHble 6ubnmotekun Plaza-2.

« KomnnekT cpefctB pa3paboTku: [ONOSHUTENbHbIE YTUNNUTbI U KOMaHAHbIE haiinbl, AOKyMeHTaLUwsi, TecToBble
npuMepsbl.

PucyHok 2. LLUno3 SPECTRA Plaza-2. Apxutektypa

Exchange |

Management Primary Data Other Data Snapshot

| |
I |
| |
| Order :
i |
| |

Application

cgate API

Tpe6oBaHusA K annapaTHO U NpPorpaMmmMmHoOi MHpacTpyKTypam

AnnapartHble Tpe6oBaHUsA

TpeboBaHus K annapaTtHOMy oO6ecrnevyeHVo BapbUPYKTCS B 3aBUCUMOCTU OT crocoba MCMosb30BaHWUs LU3a
Plaza-2.

MuVHUMasIbHble TPEe6OBaHMSA K KOMMbIOTEPY A5 MHAMBUAYa/IbHOTO SIOTMHA C 06paboTKON AaHHbIX B MamsThn 6e3
COXpaHeHVsl Ha AnCK:

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

« OnepatvBHasi NamsiTb He MeHbLue 2 [6, ans 64-6utHbix OC 46
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MuHUMabHble TPeGoBaHWS K KOMMbIOTEepY [ GPOKEPCKOro /lorMHa ¢ 06paboTKol AaHHbIX B namsaty 6e3
COXpPaHeHWs Ha AnCK:

« [poueccop Intel Xeon E5 cepuu, konmuecTso saep OT 2-x 1 6onbLue
« OnepaTtvBHas NnamsiTb He MeHblue 16 6
* OTgenbHbIl koHTponnep SAS. Kak muhumym 2 avcka B RAID1. ga pasgena 30 '6
MuH1ManbHble TPe6oBaHNSA K KOMMbIOTEPY A1 GPOKepPCKOro 10rmHa ¢ 06paboTKoM faHHbIX C COXPaHEHWEM Ha ANCK:
« [poueccop Intel Xeon E5 cepuu, komuecTso saep OT 2-x 1 6onbLue
¢ OnepaTvBHas NamsiTb He MeHbLue 16 6
¢ OTAenbHbIA KOHTponnep SAS C pexnMoM KelumpoBaHus 3anncy write-back. Kak mmHumym 4 gucka B RAID10.
[Ba pasgena 30 6
MporpamMmmHble TpeGoBaHUA
Lnto3oBoe MO nogaepxuBaeT crneaytoLime Bepcum onepauoHHbIX CUCTEM:
* Microsoft Windows 2003/XP
* Microsoft Windows 7
« Microsoft Windows Server 2008 R2 n ctapLue
¢ Linux RedHat 6.0 (CentOS 6.0) u ctapLue
¢ Ubuntu 14.04 LTS / Debian n ctapwe

[ina pa3paboTkn MO MOXET MCNoNb30BaTLCS M0G0 A3bIK NPOrPamMMUPOBaHNS C NOAAEPXKKON TexHonorun COM,
Hanpumep C++, A3bikn Ha TexHonorum .NET, Delphi n T.n.

YctaHoBKa NO B cpeae Windows

3abepuTe HOBYIO BepCHIO LI/O3a C cepBepa paspaboTumkos ftp://ftp.moex.com/pub/FORTS/Plaza2/CGate/. Vivs
VHCTa/TIAILMOHHOTO (haiina - setup_SpectraCGate_x86_vx.x.x .exe (setup_SpectraCGate_x64_vx.x.x .exe), rae
X.X.X - Homep Bepcun MO, Hanpumep 1.3.10.

3anycTute MoydeHHbln dhaitn  setup_SpectraCGate_x86_vx.x.x.exe (setup_SpectraCGate_x64_vx.X.X.exe).
YcTaHoBKa NPOU3BOANTCS C MOMOLLbI MacTepa yCTaHOBKY.

PucyHok 3. Ha4yano yctaHOBKuU

i'-E‘ YcranoBKa: spectraCGate (pep.: 1.03.10.00) ﬂ

Bac npueeTtcreyeT nporpamma InstallShield
Wizard pna SpectraCGate

Mporpamma InstallShield(R) Wizard BeINoNHKMT yCTaHOBKY
SpectraCGate Ha KoMmneoTep. QNA NPOACMKEHHA HEHMHMTE
kHoMky “danee”.

MPELYMPEX AEHKE: daHHasa NporpamMma 3alMLeHa 3aKaHamm
ol GETOPCKMX NPaEaX M MEXAYHAPOLHLIMA COrNALIEHWANMA,

= Hazan I Hanee = I OTMeHa
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Haxmute kHonky "[anee" ana npofo/mKeHNs YCTaHOBKM.

PucyHok 4. Bug yctaHOBKMU

i'.‘w!gl Ycranoeka: SpectraCGate (sep.: 1.03.10.00) ﬂ

Bun yCcTaHOBKH

BbIECIp Haubones NoAXOAALLErD BHAE YCTSHOBKH,

BribepuTe B1MA YCTaHOBKK,

ByayT YCTaHOBNEHE! BCE KOMMOHEHTEI Nporpamel. (TpebyeTca
Bonelue BCEMD MECTE HE AWCKE, )

{” Bmbopounan

Bribop HEORNOAMMBEIX KOMNOHEHTOE NPOrPaMME! M MAMKK, B
KOTOpoH oHM ByaYT YCTaHoBneHsl, PACCYMTaHa Ha onbITHEIX
None30E3TENSH,

Installshield

< Haszan I Lanee > I OTmMeHa

BblbepuTe BapyaHT yCTaHOBKYM, OnNpesensioLinii cocTaB ycTaHaBMBaeMbIX NPOrPaMMHbLIX KOMMOHEHTOB. MofHas
yCTaHoBKa MpeAmnoniaraeT yCTaHOBKY BCEX KOMMOHEHTOB LuMo3a: Moayns P2MQRouter, 6ubnmoteku cgate,
[IONOMHUTENBHBIX YTUMWT, @ Takke KOMIJIEeKTa CPefCcTB paspaboTkv. BbiGopouHas - 3T0 pasfnyHble KOMOGMHALMK
NPOrpamMMHbIX KOMMOHEHT.

HaxmunTe kHonky "Aanee”, 4To6bl aKTUBMPOBATL CNEAYIOLLNI Lar.

PucyHoK 5. BbiIoGopouHasa yctaHOBKa

i'-‘%l‘ Ycranoeka: SpectraCGate (sep.: 1.03.10.00)

Boibopouykan yCTaHOBKA

BbIEEpHTE KOMMOOHEHTEI NPOrpaMMel, KOTOpEIE HeobxoaMMa YCTAHOBMTE,

LLENKHWTE 3HAYOK B CTIMCKE HIGHE, yTobEl M3MEHMTE cnocob YCTAHOEBKK KOMOOHEHTA.

T OMHESHHE KOMTOHEHTS
Moscow Exchange SPECTRA
Client's Gate files

=
= v| Samples ANA AGHHOMD KOMNOHEHT S
TpebyeTca BKA Ha MecTKomM

aucke. Ana Hero ewibpanel 1us
1 noaxoMnoHeHToE. AnA
NoAKOMIOHEHTOE TpebyeTca
3436K0 Ha HECTKOM OWCKE,

MNanka:
C:\Moscow Exchange\SpectraCGate, e e |
InstallShield

Cnpaska Filtla s < Hazan I lanee > I OTMeHa |

Bbl6epuTe TpeGyemble NPOrpaMMHbIe KOMMOHEHTbI U KaTaslor s YCTaHOBKU. IMPeKTopus YyCTaHOBKM [OMKHA BbiTh
pacnosnoxeHa B COOTBETCTBUM C AMUHUCTPATUBHLIMI PEKOMeHAALUSIMN.
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HaxkmuTe kHoMKy “[anee”, 4Tobbl akTMBUMPOBATL CMEeAYyOLLMiA Lwar.

PucyHok 6. BapuaHTtbl nogkntodeHus Kk TC

fif ¥cTanoska: SpectraCGate (Bep.: 1.03.10.00)

BapwaHT bl NOOgKAHYEHHA K roprﬂmﬁ CHCTEME

HECTpoiiKa NapaMeTpoE CoeaMHEHMA

= Production-oactema, LLO4 M1, BelAENEHHBIA HacTpoiiki CoeAWHEHWA 38HOCATCA B
KaHan toHdwar, daiin 'dient_router.ini' kKoTopeii
" Production-octema, UOA M1, MHTEpHET PRt iren § RIS TR L

C:\Moscow Exchange\SpectraCGate),
{" TecTosas cucTema Ans paspaboT4nKos

r 3a0aTh CEOM NapaMeTpel

" Wrpoeas cicTema
e nMHPHIAA

Mo EEEATENBCKRHE NapaMETHE COEAMHERHA (IR MK DMNE aipecy nopm), Hanp, » pERors, vhs, pupdam L

OedonTHEI MMHE AWperTHBIA NuHEK 1
AWperKTHEIN NMHK 2 AWpEeKTHEIA NAHK 3
InstallShield

< Hasan I Hanee > I OTmMeHa

BbibepuTe TC, K KOTOpPOI Heobxoaumo nogxntoyaTtees (production, TectoBasi, UrpoBas v T.N.), WU BBeAWUTE CBOU
napameTpbl A1 COEAVHEHNSs C cepBepammn 61pxu. Mocne yCcTaHOBKY COOTBETCTBYHOLLME NapameTpbl COeANHEHNSI
nponuceliBatoTca B ini-chaiine moayna P2MQRouter.

[na BbIGopa NpaBUIbHLIX aAPECOB NOAK/UYEHNS HEOBXOAVMO NPOKOHCY/ILTUPOBATLCS C BalUMM 6poKepoM u/nnm
CNyX60ii TEXHUYECKO NoAaepKKA GUPXN.

HaxxmuTte kHomky “[lanee", 4To6bl aKTMBMPOBATbL C/EAYHOLLMIA Lwar.

PucyHok 7. BBog norvHa 1 napons

i'-‘%l‘ Ycranoeka: SpectraCGate (sep.: 1.03.10.00) ﬂ

Bxon B cHCTEeMy

YKEKMTE MMA NONE30B3TENA M Napons

[N\ yoNewWwHoR YCTEHOBKN NPorpaMMHoro oDecneYeHs HEoDX0AMMD 380ETE KOPPEKTHOE HMMA
NoNb30BaTENA (NOrMH) 1M Naponb.

norH

jusERNAME

MAPCME

Installshield

< Haszan I Lanee > I OTmMeHa

BeeauTe fOMMH M Naponb ANs AocTyna B TOProByld cucTemy. [locne YCTaHOBKM BBEAEHHble 3HaueHus
nponucbiBaloTcs B ini-thaiine mMogyns P2MQRouter, 1 UCMONMb3yloTcs UM MpU 3anycke, A7s aBTOMaTUyeckoii
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ayTeHTUbMKaumy B ceTn 6upxun. O6paTuTe BHUMAHWE Ha TO, YTO JIOTWHBLI U NApPoONN OT 6OEBLIX NOAK/IOUEHWIA,
TECTOBbIX U UTPOBbIX — Pa3HbIe.

HaxmuTte kHomky “[Janee”, 4Tobbl aKTMBUPOBATL CMeAyoLWiA Lwar.

PucyHok 8. Peructpauua poyrtepa kak cepsuc OC

i'-‘%l‘ Ycranoeka: SpectraCGate (sep.: 1.03.10.00)

JaperucT pupoBaThe iy by Windows

PerucTpauma cepemca 'P2_CGATE_Router'

Mpunoxenue 'P2MOQRouter.exe’ sBnAeTCA
Baz0BbIM MOAYNEM CUCTEMBl 0BMEHS

¥ 3aperucTpuposaTth cepemc coobweHmuAma TC, OHo moxeT BeiTe
SAPErMCTPMPOBEHD KaK CEPBMC 1
3AMNYCKETECA SETOMATHYECKKM NpH CTEPTE
OC., ECnv cepBMc HE 3aperMcTpMpPOBaH (MK

Mo oKoHYaHKK OCTEHOENEH), Bl MOMETE 3aNyCTHTE
[ ycrasoskM sanycTTh NPMACHKEHWE BOYHHYHD C MOMOLLEKD
CepBMC KoMaHAHOro dafna 'start_router.cmd'
KOTOPEIA HEX0AWTCA B KaTanore
YCTEHOBKM,
InstallShield

< Haszan I lanee > I OTMeHa

Mpy HEOBXOAMMOCTM YCTAHOBUTL poyTep kak ceparc OC Windows BbiCTaBUTE YEKOOKC 1 HaXXMUTE KHONKY "[anee”,
4TOObI aKTVBMPOBATb CNeAYOLWWIA Lar.

Ecnn npn mHcTannsaumm P2MQRouter He 6bin1 3apermcTpmpoBaH kak cepBuc OC, B Aa/ibHENWEM 3TO MOXHO
MCMpaBuTb BPY4YHYH, BOCMO/Ib30BaBLIMCL KOMaHAHbIM dhavinom install_router.cmd (uninstall_router.cmd) w3
OncTpubyTmBa.

PucyHok 9. 3anyck yctaHOBKU

i'-‘%l‘ Ycranoeka: SpectraCGate (sep.: 1.03.10.00) ﬂ

MoToBa K YCTAaHOBKE NpOrpaMMbl

MporpaMMa roToBa K HEYany YCTaHOBKK,

HammuTe KHonmky “YoTaHoBuTe ", 4Tobbl HaHaTE YCTaHoBKY.

YTobkl NPOCMOTRETE MM M3MEHUTE MAPAMETPE! YCTAHOBKM, HEMMUTE KHOMKY "Hazan".
HammuTe kHonky "OTMeHa"™ ANA BoiXoaa M3 NporpamMMel.

InstallShield

< Haszan I_@] YCTaHOBWMTE I OTMeHa

Haxxmute KHoMKy "YCTaHOBUTbL", YTO6bI HA4YaTb YCTaHOBKY.
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PucyHok 10. 3aBepLieHue yCTaHOBKU

i@ Ycranoska: SpectraCGate (sep.: 1.03.10.00) |

Mporpamma InstallShield Wizard zapepuena

Mporpamma InstalShield Wizard yonewHo yoraHoBMna
SpectraCGate. HawmuTe kHonky “ToToBO™ ANA BRIXOAE W3
MporpatMel.

= Hazad) I loToBO I DTHMEHS

Haxxmute KHOMKy "[0TOBO" A/151 3aBEPLUEHNA NPoLLecca YCTAHOBKN.

YctaHoBKa NO B cpege Linux

OnctpubyTns Wwnw3a Ana cpefpl Linux COCTOUT U3 MHCTaUIALMOHHOIO ckpunTta (install.sh) n apxusa tar.gz
(Hanpumep, cgate-1.3.9.8.x86_64.tar.gz), B KOTOPOM HaxXOAsATCs 3arpykaemMble Mofynu cgate, cgate_java, chaiisibl
include, chalinbl gokymeHTaumMmn u caiinbl npumMepoB. AUCTpUBYTUB AOCTYNEH A1 ckauMBaHus no agpecy: ftp://
ftp.moex.com/pub/FORTS/Plaza2/CGate/.

MopsaaokK yCTaHOBKY:
1. BbInonHuTe KOMaHay:

chmod 755 ./install.sh
2. BbInonHuTe KomaHay:

./install.sh ./cgate-1.3.9.8.x86_64.tar.gz

NMpumeyvaHue

Ecnn nocne BbinonHeHns KomaHgpl .finstall.sh ./cgate-1.3.9.8.x86_64.tar.gz Bbl nonyynte OTBET
"OTKa3aHo B AocTyne", BbinonHuTe kKoMaHay chmod 755 ./install.sh - oHa go6aBut Heobxoaumble
paspeLleHust B aTpmbyThl chaiina.

3. B otBeT Ha 3anpoc: "Please, enter cgate install path:" ykaxute nonHbIin NyTb K KaTasiory, B KOTOPbIA Bbl XOTUTE
pacnakoBartb LU/03.

4. B oTBeT Ha 3anpoc: "Please, enter P2 login:" ykaxute N0rMH nosb3oBaTens.
5. B oTBeT Ha 3anpoc: "Please, enter P2 password:" ykaxxuTe naposb nonb3oBarens.

6. JanbHellve wary ycTaHOBKM pas/MyaloTcs B 3aBUcUMOCTM OT Bepcum OC Linux, yCTaHOBNEHHOW Ha
KOMMbloTepe:

« Debian 6:
* YcTaHOBWTL Naket ant
* YctaHoBuTb naket openjdk-6-jdk (koMnNunaums NpumMepos java)
* YCTaHOBWTb NakeT g++ (KOoMNUAauusi npumepos C++).

* CentOS 6:
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* YCTaHOBUTbL NakeT gcc
* YCTaHOBWTb NakeT gcc-C++ (KOMNUASALMS NpUMepoB C++)

* YcTaHOBMTb NakeT ant (kKOMNUAALMSA NPUMEPOB java).
PEKOMeHAaLIMI/I no pa3pa60T|(e

Mcnonb3oBaHWe TeECTOBbLIX NPpUMeEpPOB

[na npoBepKM KOPPEKTHOCTU ycTaHoBKM MO U rOTOBHOCTU K paspaboTKe MOXHO BbINOSIHUTL TECTOBYH COOPKY
NPUMEPOB W UX UCTIOJSTHEHNE.

Mpumepsbl pacnonaratotcs B katasiore Moscow Exchange\SpectraCGate\SDK\samples gns nnardopmel Windows
unu B katanore /usr/share/doc/cgate-examples ans Linux. C60pka npvMepoB BbIMOHAETCA 3anyCKOM COHOPOUHbIX
CKPUNTOB, KOTOPbIE Pa3InyaloTCs B 3aBMCMMOCTM OT UCNOb3yeMOo NnaTopMbl U A3blka NporpaMMupoBaHus. Ans
OC Linux pekomeHayeTca caenatb KOnuio NpMMepoB B CBOEM AOMALLHeM KaTasiore n cobmpatb ux oTTyaa.

OnvcaHne NpMMepos:
1. Npumep aggrspy

aggrspy - npumep MNOCTPOEHWS arperMpoBaHHOrO CTakaHa Ha MOKYMKy W npofaxy no goMKCMpOBaHHOMY
MHCTPYMeHTY no notoky FORTS_FUTAGGR50_REPL. Mpu Haxatun Enter B outfile BbiBOguTCS cpes cTakaHa.

KomaHnga ans 3anycka:

aggrspy ISIN_ID depth outfile [r]

BxofHble aprymeHTbl:

« isin_id - id nHCTpymeHTa;

¢ depth - rny6uHa BbIBOAMMOro ctakaHa B doaiin (He 6onblue 50);
« outfile - haiin gns nevaTn ctakaHa;

e I - BK/IOYNTb 06paTHOE HanpaBs/ieHne COPTUPOBKM (NapamMeTp UCMO/b3YeTCa A/ MHCTPYMEHTOB C 06paTHoi
COPTMPOBKOA).

2. NMpumep repl

repl - Nony4yeHe penivuku JaHHbIX Mo MOToKy. Mpumep neyaTaeT Bce Mosydaemble coobuieHust B log. Mpu
paspbiBe COEAMHEHUS PEM/IMKA HAUMHAETCS CHauana. BXoAHbIX apryMEHTOB HET.

3. Mpumep repl_resume

repl_resume - npumep aHanormyeH repl. OTAMYMe 3ak4aeTcs B TOM, YTO NOC/ie paspbiBa COeAUHEHUs
repl_resume npogomkaeT pennvky ¢ nocnegHero coobeHmnss TN_COMMIT. BXOAHbIX apryMeHTOB HET.

4. Mpumep send
send - BbicTaBnseT 3asa8ky Ha SPECTRA. BbiBOAWT B /10T OTBET TOProBOl CUCTEMbI. BXOAHBIX apryMeHTOB HET.
5. MNpumep orderbook

orderbook - npymMep MOCTPOEHUSA arperMpoBaHHOrO CTakaHa Ha MOKYMNKy W MpoAaxy Mo goMKCMpOBaHHOMY
MHCTPYMeHTY no online notoky FORTS_ORDLOG_REPL 1 cHanwot notoky FORTS_FUTORDERBOOK_REPL.
PekomeHayeTcs gns paspaboTku late join ¥ MUHMMU3aLUMM BpEMEHM NPOCTOSA NPU 3aKauke apXMBHbLIX AaHHbIX.
Mpu HaxkaTtun Enter B outfile BbIBOAWUTCA cpe3 CTakaHa.

KomaHga ans 3anycka:

orderbook ISIN_ID depth outfile [r]

BxofHble aprymMeHTbl:

« isin_id - id nHCTpymeHTa;

¢ depth - rny6uHa BbIBOAYMOro ctakaHa B dhaiin (He 6onblue 50);
« outfile - dhaiin gnsa neyatn ctakaHa;

* I - BK/IOYMTb 06paTHOE Hanpas/ieHWe COPTUPOBKM (NapameTp UCNosb3yeTcst 4151 UHCTPYMEHTOB C 06paTHOA
COPTMPOBKOA).

6. Mpumep p2sys
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p2sys - npumMep aBTopu3aLmy poytepa 13 cgate. NMoBTOPSET B LMKe cneayoLlime 4eincTBus:
 [ocbinaeT ownboUHbI Habop (login, pwd), B oTBET nosnyyaeT coobuieHue logon failed;
« [locne aToro nocbiiaeT npasusbHbI Habop (login, pwd);
* Ha coobLeHre 06 ycneluHo aBTopm3aLmm nockliaeTcs 3anpoc Ha logout;
* BosBpar K Havany.
7. Npumep send_mt

send_mt - mnpvMep MHOroOMOTOYHOW NOCbIIKA 3asBku. (MpuMeyaHue: KOMMNUAMPYETCA TOMbKO MOf4
KomnunsaTopamu, nogaepxvsaowymn C++11.). B Tpege 1 noceinatotca 3assku. B Tpege 2 obpabartbiBatotcs
reply Ha nocbllaemble 3as1BKM.

[na ncnonHeHns npuMmepos Heobxoaumo ybeanTbes, yTo P2MQRouter 3anylweH u coegvHeH ¢ ceTblo Plaza-2
(aHanu3om coobLeHnit poyTepa), B AocTynHocTu 6ubnuotek Plaza-2 gna 3anyckaemoro chaiina npumepa
(BO3MOXHO noTpebyeTtca fobaBneHne katasiora Moscow Exchange\SpectraCGate\bin B nepeMeHHyo OKpyXeHnsi
PATH unun ykasaHue kataniora Moscow Exchange\SpectraCGate\bin B Bawleit cpege paspaboTtku), a Takke B
[OCTYNHOCTY KOH(hUrypaLMOHHbIX (haiino..

MpumeuaHue

YkasaHHble npumepbl He npefHasHavyeHbl A1 KONMPoBaHUA U UCNOMb30BaHUS B pa60Te C AaHHbIMWU,
OT/INYHBLIMW OT TECTOBbIX. Mcnonb3oBaHWe 3TUX MNPUMEPOB AN pa6OTbI C peasibHbIMW OrMHamu
KaTteropmyeckun sanpeLieHo.

PacnpepeneHHble KOHchurypauum

MpunoxeHve nonb3oBaTens ¢ cgate v mogynb P2MQRouter MoryT dyHKLMOHMPOBATb Ha PasHbIX KOMMbloTEpPaX.
[N pasHeceHUs poyTepa v KNIMeHTCKVX NPUIOXEHUI Ha pasHble KOMMbIOTEPbI B CETU GpoKepa cnemyeT yCTaHOBUTb
poyTep U3 AUCTpMBYTVBA Ha KOMMbIOTEP, C KOTOPOro GyAeT OCYLWEeCTBAATLCA AOCTYN B CETb GUPXM, YCTaHOBUTb
cgate U3 AMCTpMBYTVBa Ha KOMMbIOTEP, rae ByaeT paboTaTh NPUIOXKEHWE MOMb30BATENs, U caenaTb cnegyume
HacTpoiiku:

« Co CTOPOHbI K/TneHTa:

* YcTaHOBWTb CBOMCTBA Host, Port B 3HaueHWsl, COOTBETCTBYIOLLME YCTaHOBKE poyTepa B Balleil KopnopaTnBHOWA
cetu.

* MNpaBuUbHO yCTaHOBUTL CBOMCTBO Password — fokasbHbI naponb npunoxexnns AppName Ha poyTepe.
Mpu coegnHernn NpUIOXKeEHNA U poyTepa BHe NpefenioB O4HOr0 KOMMbloTepa, TpebyeTcs 3a4asarb Naposb
NOKasIbHOro coeguHeHuns. MNaponb NOKasIbHOro COEAUHEHNS U Naponb A8 ayTeHTUdMKauMmn NpuioxeHns B
cetun Plaza-2 — 310 pasHble Bewy! Henb3sa ux nytatb.

* CoO CTOpOHbI poyTepa:

B ini-cpaiine poytepa B cekuum [AS:Local] nponucatb cTpoky <AppName>=<local password>, rqe AppName
1 local Password — Msi MPUIOXKEHWSI U ero I0KasIbHbIA Naponb — AO/MKHbI COOTBETCTBOBATL Napamerpam,
nepefaBaeMbIM KIIMEHTCKUM NPUTOXEHNEM.

PekomeHAauMu No BKAOYEHUIO paHTaliMoB MB B NpuioXeHne Nosb3oBarens npu
pacnpocTpaHeHUN Nosib30BaTes/IbCKoro MO CTOPOHHUM KOMNAHUSAM

Habop chaiinos, koTOpbIi KOMUPYETCS B KaTaior yctaHoBKM Wwto3a Moscow Exchange\SpectraCGate\bin, a Takxe
CXeMbl AaHHbIX U CO06LLEHWIA, HaxoadALwmecs B katanore Moscow Exchange\SpectraCGate\SDK\scheme, fomxHbl
KONMpoBaTbCs Mo/Ib30BaTeNIeM U3 KaTasiora yCTaHOBKM B KaTasior CO CBOUM MPUSIOKEHNEM U PacnpoCTpPaHSATbCS
BMECTE C HUM.

He ponyckaetcs ucrnonb3oBaHWe pas/inyHbIX Bepcuii Mogynst P2MQRouter 1 KOMMOHEHT cgate, Tak Kak OHM
He SIBMSIOTCS COBMECTUMbIMU. [pu yCTaHOBKE MPWIOXKEHUS MOMb30BaTeNsi CrefyeT KOHTPO/MpOBaTh, YTO
UCMob3yeTcs Ta Xe camas Bepcust P2MQRouter, UTo 1 npu paspaboTke.

CocTaB TpaHcnupyemoii nHchopmayum

B gaHHOM pasgene onucbiBaeTcA cocTaB MHhopmaumn, TpaHciMpyemoii B winto3se Plaza-2.
Bce TpaHcnupyemMble AaHHble pasfeneHbl Ha cnegytoLme noruyeckme rpynmbl:

« CnpaBoyHas nHcopmaums

» Toprosas nHdopmauus

 VIHhopMaLms A1t BOCCTaHOBNEHUS
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* VIHhopMaLms o cpeacTBax v iMMuTax
» KnmpuHroeas nHgyopMaums
 VIHchopmMaLms 06 uHAeKcax n Kypcax

* BcnomoraresnbHble I/IHCbOpMaLWIOHHbIe MNOTOKKU

CnpaBo4Has nHcpopmauus
CnpaBoyHas nHpopMaLmsa COAEPXNT Crieytolwme AaHHble:
* PacnucaHue v cTaTyc TOProBbIX CECCUi

WHchopmaums o0 BpeMeHn NpoBeAeHVs TOProBOW ceccun U e€ COCTaBMSWMX, TakuX Kak MpOMEXyTOUYHbI
K/IMPWHI, BEUEPHSIA ceccus A0CTYynNHbI B Tabnuue session notoka FORTS_FUTINFO_REPL . B 31011 e Tabnuue
yKa3bIBaeTCs CTaTyC Ceccum, YTO NO3BOJISIET OTCNEXUBATL U3MEHEHNSA PEXMMA CECCUN.

* CnpaBOYHUKN UHCTPYMEHTOB M 6a30BbIX aKTUBOB, UX CBOCTBA

HasHaueHHble B TOProByt CeCccuio obloYepcHble MHCTPYMEHTBI AOCTYNHbI B Tabnuue fut_sess_contents notoka
FORTS_FUTINFO_REPL. CocTaBHble MHCTPYMEHTbI, Takne kak Peno, Takke nepeuncrneHbl B 3Toi Tabnuue.
OnUMOHHbIE MHCTPYMEHTbI TpaHCcAMpyTca B Tabnuue opt_sess_contents notoka FORTS_OPTINFO_REPL.
CnpaBo4HUK 6a30BbIX aKTMBOB (hbOUEPCOB NpeacTaBneH Tabnuueii fut_vcb notoka FORTS_FUTINFO_REPL.

YkasaHHble CNpaBOYHMKM MOTYT OGHOB/SITLCS B XOAE TOProBOi Ceccyn, Hanpumep, B pesysisTare NpuocTaHOBKY
TOProB MO KakoMy SIM60 UHCTPYMEHTY U/ BO BPEMS OMNepaLn pacluMpeHus IMMUTOB LIEH.

* CnpaBOYHUKN (PUPM 1 KIINEHTOB

TpaHcnvpytotcs B Tabnuuax diler v investr notoka FORTS_FUTINFO_REPL. B gaHHbIX CpaBoYHMKax AOCTYMHbI
VCKMIOUNTENbHO CBEAEHNS O KTMEHTax CBoel (pMbl.

« CnpaBo4HuK o6nurayumii

O6nuraumn onucbiBatoTcs Habopom Tabnuy, notoka FORTS_FUTINFO_REPL: cnpaBouHVMK napaMeTpos
obnuraumii fut_bond_registry, cnpaBoyHuK MHCTpymeHTOB obnuraumii fut_bond_isin, HKA Ha patbl Bbinnat
kynoHoB fut_bond_nkd, pasmepb! BbinaT HOMVHaIbHON cToMMocTh obnurauum fut_bond_nominal.

* KoadhdhmumeHTbl napaMeTpuyeckoli KpMBoI BONaTUIbHOCTY A7 ONLMOHOB
TpaHcnupytotcs B Tabnuue volat_coeff notoka FORTS_MISCINFO_REPL.

[ns ocywecTBieHus onepaunii Ha pbiHKax TOpProBoi cuctembl SPECTRA cuctema nonb3oBartens AoshkHa
nonyyarb B PeXvnMe OH-NaiH no KpaiiHein Mepe cnefytolime cnpaBoyHble AaHHbIe:

« PacnucaHue ceccuii (session)

« CnpaBo4HUK UHCTpymeHTOB (fut_sess_contents, opt_sess_contents)
ToproBasa uHdopmauma
ToproBasi UHGYOPMaLMs BKKOHAET B CEOS:

¢ ArpervpoBaHHble cTakaHbl

®OpMUPYIOTCA HA OCHOBE CUCTEMHbLIX 3asiBOK MOsb3oBaTesieli nyTeM CyMMUPOBaHWsS 06bEMa A/ Kaxaoro
MHCTPYMEHTA, LEHOBOrO YPOBHSI M HanpasfeHusi 3asBku. OGHOBMAIOTCA B pexume OH-NaiiH 1 sBnsioTcs
OCHOBHbIM CMOCOGOM NOMYYEHUST MHCHOPMALIMM O TEKYLLMX LieHax U 06bEMax. Monb3oBaTeNb MOXET BbiGpaTh
Xenaemyto rny6uHy cTakaHa u3 BapuaHTos 5, 20 1nm 50 KOTUPOBOK B KaXKA0M W3 HaNpaBneHuii; AaHHbIi BbIGop
OCYLLECTBAAETCS NPU KOH(UIYPUPOBaHNUU IOTMHA U HE MOXET GbiTb U3MEHEH B X0fe TOProBoii ceccuu.

CTakaHbl TPaHC/IMPYIOTCS HECKObKMMM NOTOKaMu pensinkauun Plaza-2:

» [ina cblovyepcoB 1 MHCTpyMeHTOB Peno - notokn FORTS_FUTAGGR5_REPL, FORTS_FUTAGGR20_REPL 1
FORTS_FUTAGGR50_REPL

e [na OnuMoHoB - NoTOKM FORTS_OPTAGGR5_REPL, FORTS_OPTAGGR20_REPL "
FORTS_OPTAGGR50_REPL

¢ OO6LEepPbIHOYHbIE MOKa3aTenm

B cocTaBe 06LepbIHOYHBIX NOKa3aTesnieli TpaHC/IMPyeTCs Takas MHhopMaLMs Kak Nyyllne 3asBKy Ha NOoKymnKy 1
npofaxy, LieHbl OTKPbITUSI, 3aKpbITUS, TEKYLLME pacyeTHble LieHbl 1 T.N. JaHHasa nHopmMaumst TpaHcvpyeTcs B
coctase notokoB FORTS_FUTCOMMON_REPL n FORTS_OPTCOMMON_REPL gns thbio4epcos 1 ONuuoHoB
COOTBETCTBEHHO.

 )KypHas 3as1BOK N0/b30BaTeNs (& TAKKe - NOJHbIN XypHa 3asiBOK TOProBoii cucTeMbl)
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B »ypHase 3asBOK No/1b30BaTeNs TPaHCMPYETCS BCA UCTOPUSA onepauyii No 3asBkam nosb3osatenst. XXypHasibl
3asBOK Nosb3oBaTens AOoCTynHbl B Tabnuue orders_log notoka FORTS_FUTTRADE_REPL ana dbioyepcos,
Tabnuue orders_log notoka FORTS_OPTTRADE_REPL gns onuumoHoB, a Takxe B Tabnuue multileg_orders_log
notoka FORTS_FUTTRADE_REPL ans 3asBoK N0 MHCTPYMEHTaM Perno 1 CoCTaBHbIM NHCTPYMEHTaM.

B cnyyae, ecnv nonb3oBatenb Npy KOHUrypaumum norvHa ykasan onuuio "TosHbIi XypHan 3asBok', NOMUMO
CBOVX 3asBOK, MOMb30BaTe/lb OGyAeT nosyvarb MOMHbIA XKypHasl BCeX onepauuii C 3asBkaMu Ha PbiHKE B
aHOHMMWN3UPOBAHHOM BUAe, AOCTYMHbIA B Tabnuue orders_log notoka FORTS_ORDLOG_REPL.

« )XypHan cgenok nosb3osarens

CoAepXnT CNMCOK BCEX COBEPLUEHHbIX MOMb30BaTENEM 3a TEKyLLyl Ceccuio cAenok. XXypHasbl caenok
nonb3oBaTtens AocTynHbl B Tabnuue user_deal notoka FORTS_FUTTRADE_REPL ans ¢btoyepcos, Tabnuue
user_deal notoka FORTS_OPTTRADE_REPL ans onuvoHoB, a Takxe B Tabnuue user_multileg_deal notoka
FORTS_FUTTRADE_REPL ans coenok no MHCTpyMeHTam Peno 1 cocTaBHbIM UHCTPYMEHTaM.

« )XypHan caenok ToproBoii CUCTEMbI

CofepXWT CMUCOK BCEX CAENOK, COBEPLUEHHbIX BCEMU MO/Ib30BATENAMM 3a TEKYLLYO ceccuio. [aHHble caenok
YyXuX Nonb3oBatesieli NpeacTaBneHbl B aHOHUMU3MPOBAHHOM BUAE. XXypHasibl CAe/0K Nosb30BaTessi 4OCTYMHbI
B Tabnmue deal notoka FORTS_DEALS_REPL ans goblo4epcoB 1 OMNUMOHOB, a Takke B Tabnuue multileg_deal
[ANsi cAeNoK Mo UHCTpyMeHTam Peno 1 cocTaBHbIM MHCTPYMEHTAM.

WHdopmayms ans BoccTaHOBNEHUS

[insa obecneyeHns BO3MOXHOCTU GbICTPOr0 BOCCTAHOB/MIEHUS NOJyYEHMSI TOPrOBOWN MHApopMauMu nocne notepu
coeanHeHns co SPECTRA, paBHO Kak 1 Ans peasvsaunn cLueHapus nos3gHero NoAKIyeHns K bupxe, B coctase
wno3a Plaza-2 ocyllecTBNSETCS TpaHCAAUMSA NEPUOANYECKMX CPE30B TEKYLUMX CTakaHOB B HearperMpoBaHHOM
BuAe. ITO NO3BO/AET MNONYUYMTb akTya/lbHOE COCTOSTHME CBOMX 3asIBOK (a B C/lydae NogkNtodeHHol onuumn “MNosHbIli
XXYpHan 3asBOK" - BCeX 3a8BOK B CUCTEME) Ha TeKyLLUii MOMEHT BPEMEHU.

Cpesbl aKTUBHBIX  3adBOK  TpaHCAupyoTcA c NepuoAnNYHOCTbLIO 1 MUHYTa B noTokax
FORTS_FUTORDERBOOK_REPL ansa cbtouepcoB 1 FORTS_OPTORDERBOOK_REPL ans onuuoHos. [ns
3aaBOK Peno B HacTosiLLee BpeMs He NpeayCcMOTPEHb! MOA06HbIE NOTOKM B CUJTY TOTO, YTO 06BLEM TpPaHCMPYeMoii
MHOpMaLMn Mo TakMM WMHCTPYMEHTaM Masl U NO3BOJIAET OCYLLECTB/IATbL BOCCTAHOB/IEHNE C WCMNOMNb30BaHNEM
NOTOKOB C TOProBoi MHopMaLmei.

MHdopmayma o cpeacTBax U MmMmurax
BK/IlOYaEeT crefytolme AaHHble:
* MHchopmauus o No3nLmsax

TpaHcpyeTcs B BUAE BPeEMEHHbIX cpe3oB B notoke FORTS_POS_REPL. [na kax4oro 3HauyeHus nosuuun
[OCTyneH ngeHTudukaTop nocieaHen caenky, BowWeaHen B pacyeT 3anvcuy no nosuumn.

* VIHhopMaums 0 cpescTBax U IMMUTAX K/IMEHTOB

TpaHcnmpyeTcs B Bue BpeMeHHbIX cpe30B B noToke FORTS_PART_REPL. [nf Ka40ro 3Ha4eHUsi KITMEHTCKOro
cyeTa ykasaHbl pasmepbl CpeAcTB (Kak AeHeEr, Tak 1 3a/1010B) Ha Ha4yas10 TOProBOW ceccun, TeKyLme 1 pe3epsbl
CpeAcTs.

KnupunHroBas uHcopmayms
KnvpuHroBasi MHhopMaLysi, TpaHC/IMpyeMast B CocTaBe Wwito3a Plaza-2 Bk/oYaeT cregytolye faHHbIe:

* PacyeTHble LieHbl KNnpuHra

dopMUpYOTC B MOMEHT MNpoBefieHNss BeyepHero kaupuHra. JocTynHbl B Tabnuue fut sess_settl notoka
FORTS_FUTINFO_REPL. Tabnuua ¢ pacyeTHbIMW LigHaMW BK/IOYAET TakkKe WHCTPYMEHTbI, CPOK AelCTBUS
KOTOPbIX 3aKOHYMCS, YTO MO3BOMISIET UCMO/Mb30BaTh AaHHY0 Tabnuuy A1S MosyYeHUs NpasuibHbIX LieH No
KOTOpbIM ByfeT npon3sefeHa nocraska.

¢ BM NpoMeXyTO4HOro K/IMpuHra

BapuaunoHHas Mmapxa npoMeXxXyTOY4HOro KAvMpuHra fAocTynHa B Tabnuue fut_intercl_info  notoka
FORTS_FUTINFO_REPL ansa dbtouepcos n Tabnuue opt_intercl_info notoka FORTS_OPTINFO_REPL gns
OMLMOHOB.

¢ OT4yeT 0 NocTtaske

CoOepXnT CBeeHNsi O MOCTaB/IEHHbIX M HEMOCTaB/IEHHbIX akTVBaxX B pa3pe3e KINEeHT-UHCTPYMeHT. OTyer
pocTyneH B Tabnuue delivery_report notoka FORTS_FUTINFO_REPL .

. PEECprI OTBEPrHYTbIX B KTMPUHT 3aABOK
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MepeuncnsaoT 3asBkv, NepeBbICTaB/eHWe KOTOPbIX B KIAUPUHT He 6bl10 MPOM3BEAEHO MO NPUYKHE
HexBaTkn cpeacTea. PeecTp ans dbloyepcoB TpaHcaupyetcs B Tabnuue fut rejected_orders noToka
FORTS_FUTINFO_REPL

. Cpe,ﬂ,CTBa K/IMEHTOB NO pe3y/sibTataM KnpuHra

BkntoyatoT B cebsa nHhopmaLmio 0 Cymme CPeacTB Ha cyeTax, ABMKEHUM MO cyeTaMm, cbopax, cymmapHom MO n
BM Ha MomeHT knupuHra. TpaHciumpytotes B notoke FORTS_CLR_REPL.

¢ 3asBKM Ha UCMOSHEHWE OMLUOHOB

NHcopmaymsa 06 HAEKCaxX U Kypcax
B cocTtaBe gaHHoOI rpynnbl MPUCYTCTBYET creaytoLias nHopmaums:
¢ TekyLwme 3HayeHua nHaekcos PTC

BkntoyaeT Tekylume 3HauyeHuss OGMpXEBbIX WHAEKCOB. 3HauyeHuss B JaHHON Tabnuue O06HOBNSTCA C
nepuoguyHocTblo 15 cekyHg. B coctaB uvHbopmaumm 06 umHAEKcax BXOAWT 3HaueHne kypca USD,
C uCcnonb3oBaHWEM KOTOPOro Obl1 Mpov3BeAeH pacyeT uHAekca. [laHHble TpaHCMPYHTCS B MOTOKE
RTS_INDEX_REPL.

» 3HaueHWs KypcoB BaslOT

CogepxaT 3Ha4yeHWsi KypcoB BaslloT, WMCMOMb3yeMble B TOProBOi cucTemMe [An1s 06paboTkM KOHTPAaKTOB,
paccunTbiBaEMbIX B BasIlOTE, OT/IMYHOW OT py6rieil. 3HaueHuss KypcoB BaslloT AOCTYMHbI B Tabnuue curr_online
notoka MOEX_RATES_REPL.

BcnomorartesnbHble I/IH(bOpMaLI,I/IOHHbIe NMOTOKUN
B faHHyto rpynny OTHeCEeHb! MH(hOPMaLMOHHbIE MOTOKW, NPEAO0CTaBNALME AOMNO/THUTENbHbIE (DYHKLWN:
 TekyLume 3Ha4YeHNs BapuaLMOHHOW Mapxu
TpaHcnupytotcsa B notoke FORTS_VM_REPL B paspese no3uuuii KMeHToB.
» TekyLume 3Ha4YEHNs BONATUILHOCTM U TEOPETUYECKME LiEHbI A1 ONLMOHOB

TpaHcnupytotca B notoke FORTS_VOLAT_REPL .
OCO06EHHOCTN UCNOMIb30BAaHUA LWO3a

Cnyxe6Hble nonsi pennvkayum

Kaxgas pennvuupyemas Tabnuua MMEeT B CBOell CTpyKType Tpu NepBbiX Mons (OMKCMPOBAHHOrO Tuna i8,
npefHa3HauYeHHbIX /151 06eCneyeHnst MexaHu3Ma penmkaLlmm:

* repllD — yHuKasbHbIN naeHTUdMKaTOp 3anncy B Tabnuue. MNpu BCTaBke KaAoN HOBOW 3anucy, 3TOW 3anvcu
npucBaMBaeTCa YHVKasbHbIN naeHTudgukarop. HecMotps Ha To, YTO Tabnmua MOXeT UMETb HEKWIl NePBUYHbIN
K04, onpegensiemMblii GU3HecC-N0rvKoN, ANA Ueneli pensvkauvum BCe PaBHO MEPBUYHLIM W YHUKaUIbHbIM
naeHTndukaTopom aensietcs none repliD.

* replRev — yHUKa/bHbIi HOMEpP W3MeHeHus B Tabnuue. MNpu N6OM M3MeHeHun B Tabnuue (BCTaBske,
peAakTpoBaHuK, yaaseHnn 3anmcu) 3aTpoHyTas 3anuck nosyvaet 3HadeHue replRev, paBHoe MakcumanibHOMY
replRev B Tabnuue A0 n3MeHeHus +1.

* replAct — replAct — npu3Hak Toro, 4to 3anucb yganeHa. Ecnu replAct He HyneBoi — 3anuch yaaneHa. Ecnu
replAct = 0 — 3anucb aKTMBHa..

KomaHgbl

[ns oTnpaBkM KOMaHA Heobxoaumo cosfaTb nybnukatop ¢ napametpamm NAME = FORTS_SRV, category
= FORTS_MSG. [na nonyyeHuss OTBETOB Ha OTMpaB/iE€HHble COO6LLEHNA HeobXoAMMO B (OYHKLMW OTNpaBku
coobueHns 3agatb chnar CG_PUB_NEEDREPLY, a Takxe co3gaTb Nnognvcyvk ¢ Tunom p2mgreply.

B cnyyae owmbku B foctaBke M 06paboTke COOBGLLEHUS HA CUCTEMHOM YPOBHE, KOA, K/IMEHTA MOXET MOMy4YnTb
NGO OLIMBKY NPU BbINOSTHEHUW OYHKLMM OTNpaBky COOBLLEHMS, 60 OTBETHOE COO6LLEHME CEeLMaIbHOIO Tuna
"CMCTEMHas oLIMbKa":

Mone Tvn OnucaHve
code i4 Kopa Bo3Bpara
message c255 TekcT coobLLeHus.

O6paTtnte BHUMaHWe, YTO COOOLLEeHME "cUCTeMHas OlWKGKA" MOXEeT 6biTb OTMpaB/fieHO B OTBET Ha /o6oe
Co006LLeHNe BU3HEC-TTOTVKM.
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KoHTponb AHOMaJIbHOI aKTUBHOCTHU

B TC SPECTRA pelicTByeT cucTeMa OrpaHNYeHUss aHOMaslbHOW aKTUBHOCTW K/IMEHTCKUX NPUMIOXEHUA. OHa He
No3BONSET NPUNOXEHNIO NoNb30oBaTeNs (04HOMY NoruHy B cucteme SPECTRA) npucbinate 605ee oroBopéHHOr0
B 3as1BKE Ha NOAK/I0YEHNE KONMYECTBA COOOLLEHWIA B eMHULY BPeMeHW. B HacTOALLMI MOMEHT MOXHO NOMy4uTb
norvH B cuctemy SPECTRA c¢ orpaHuueHnem 30, 60, 90 1 T.4. TOProBbIX onepauuii B cekyHay. K Toprosbim
onepauusam 0THOCSATCA BCe KOMaH/bl ynpasneHns 3asskamu. KonmuecTBo HETOProBbIX (BCEX OCTasIbHbIX) onepaLmii
015 11060ro Tuna nornHa orpaHnyeHo 500 B cekyHay.

Mpu NpeBbILEHNN IMMUTA COOBLLEHWI, CUCTEMA KOHTPO/IA HE TpaHCAMpyeT coobLleHne B aapo TC, a nocbinaeT
nonb3oBaTento coobLueHne-0TBeT C yBedoM/ieHnem 06 oTkase B obcnyxuBaHuu, P2_Type = 99 cnepytoLieit

CTPYKTYpbI:

Mone Tvn OnucaxHue

gqueue_size i4 KonunuecTtBo cooblLLeHni nons3oBarens

penalty_remain i4 Bpems B munavcekyHaax, no npoluecTsnn KoToporo byneT
YCNELWHO MPUHATO criefylollee CcooblleHne OoT  3Toro
nonb3osarens

message c128 TekcT coobLeHns 06 oLmnbke

O6pallaem BHUMAHKE Ha [1Ba HI0aHCa:

1. KonnuyecTBo co06LLEeHNI 3a CTEKLLYHO CEKYHAY oueHnBaeTcs npu npuéme KAXKAOMO coobLyeHns. ITO 3HaUmT,
YTO ecnn Mosib3oBaTeslb MOCTOSHHO MPUCLIIAET 3anpochkl C YacTOTON, 6O/bLUe, YEM eMy pas3peLLeHo, TO ero
Co006LLeHNs nepecTaloT obpabaTbiBaTbCSA BOOOLLE.

2. COO6UJ,€HI/Ie-0TKa3 ¢ TnoM 99 MoXeT 6bITb MOCNAHO B OTBET Ha /llo6oe COO6U.I.EHI/Ie nonb3oBarend.

MoHUTOPUHT latency co CTOPOHbI K/TNeHTa

[lns ueHTpann3oBaHHOTO MOHWUTOPVHIA BPEMEH BbICTAB/IEHMS 3a5BOK U 3a[€PXeK B pacnpoCTPaHeHNN AaHHbIX,
B P2ClientGate cywectByeT (DyHKLMOHA/IbHOCTb aBTOMATUYECKON NPOCTaHOBKM METKM BPEMEHU B MCXOASALLMX
COO0OLLEeHVAX M NOCMeayloWero aHanvM3a pasHulbl BO BPEMEHW MeXAy TEeKyLMM MOMEHTOM Mpu MNpUXoAe
oTBETA Ha KOMaHgy Wiu Mpuxofe 3anucu MO Penivkv U WCXOAHOW METKOW BpPEMEHW, MpOCTaBEHHOW npu
otnpaske. P2ClentGate Hakan/MBaeT cpesbl CTATUCTUYECKON MHOPMaLuM No 3aepxkam, KOTopble AOCTYMHbI
0151 CUMTBIBAHMSA M aHa/M3a LEHTPa/IM30BaHHON cucTemoli MoHuToprHra SPECTRA. BaxHoe 3amevaHue. [/is
paboToCnOoCO6HOCTM 3TOr0 (hyHKUMOHaNa TpebyeTca ycTaHoBuTb MO Plaza2 n ucnonb3oBatb BEPCUMM CXEM
coo6LeHnii, cootBeTcTBytowme cucteme SPECTRA 3.8.2 1 HoBee. OTANUUTENBbHLIM MPU3HAKOM HOBbLIX CXEM
CO006LLEeHM ¢ NOAAEPKKOW LLEeHTPasIM30BaHHOTO MOHUTOPUHTIA ABMSOTCS CTPOKN

LocalTimeField=<ums nona>
B OMUCAHUSX COOBLLEHUIA.

Vicnonb3oBaHKe HOBbIX CXEM COOGLLEHNIA CO CTapbiMU GUHAPHBIMU MogynsiMU Plaza2 npuseaeT k npoGnemam.

ABTOMaTU4YecKoe CHATUE 3aABOK NPU OTK/IIOYEHUN NoJsib3oBaTe i OT TOPros

B TC SPECTRA npefycMOTpeH MexaH13M KOHTPO/IA 3a COCTOSIHWEM MOoAKoueHus KnveHTa (cepsuc "Cancel On
Disconnect"), KOTOpbIii NO3BONSIET NPY OTKOYEHUW KIMeHTa oT TC aBTOMAaTUYECKN CHUMATb BCE aKTVBHbIE 3asBKM
KnneHTa. CHUMAIOTCA TOMbKO 06blYHbIE (6€3 CpoKa UCTeueHus), 6e3agpecHble 3asBKu.

[ns BKNOYEHNA cepauca (a Takke OTK/II0UEHNS) (hmpMe-Y4acTHVKY TOproB Heo6Xxo41MMOo NofgaTb COOTBETCTBYOLLEE
pacnopsbxeHune yepes KnneHtckuii LieHTp. CepBuc BktovaeTcs ana ngeHtudmkaropa (p2login), npyHagnexatiero
dpme-YuacTHUKY.

Mpwv noakNoYeHUn naeHTUdMKaTopa ¢ BKIKYEHHO yenyroii "Cancel On Disconnect” k TC anst Hero aktuBupyeTcst
PEeX1M KOHTPONA 3a COCTOsIHUEM nogxodeHns (COD-pexum).

Norvka paboTbl MEXaHU3Ma KOHTPOISi MOAK/IOUEHMI CriefytoLas:

e Ecnu gna knveHTa aktuBupoBaH COD-pexvM, TO CHCTeMa OTC/IEXMBAET akTWBHOCTb MOAK/IOYEHUS Ha
TPaH3aKUMOHHOM YypoBHe. Kaxzas komaHza (COOOLLEeHWE) KMeHTa, 3aperucTprpoBaHHasi B CUCTEME, BHE
3aBVICMMOCTM OT €€ YCMELUHOCTH, TPAKTYETCs1 KaK NPOsiB/IeHNe aKTUBHOCTY.

« Ecnu 3a ycTaHOB/MEHHbIN B KauecTBe Mopora HeaKTUBHOCTY BPEMEHHO nHTepBan (B TekyLleil peanvsauumn =
20 ceK.) KNMEHT He OTNPaBW/1 HU OfHOTO COOGLLEHNUs UMK, NOTEPsIB NOAK/TIOYEHNE K CUCTEME, He MOAKOUMIICS
3aHOBO, BCE €ro akTMBHbIE 3asBKM aBTOMATUYECKU CHAMAKOTCS.

BO3MOXHbIE CUTyaLuK, NP KOTOPbLIX NPOVUCXOANT 3amnyck NpoLeAypbl CHATUSI aKTUBHbIX 3as1BOK:
* KnueHT He oTNpaBu/ HU OAHOTO COOBLLEHNS 38 YCTAHOBNEHHbI Nepuog BPeMEHW.

¢ K/MeHTCKoe NpuoXeHue noTepsasio coeguHeHne ¢ poyTepoM. AKTUBHbIE 3asiBKU 6y,qy CHATbI NO UCTEYEHUN
YCTaHOB/IEHHOIO nNepuoga BpemMeHw.
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« PoyTep noTepsisl COeANHEHME C CepBEpOM A0CTyNa. AKTUBHbIE 3as1BKM GY/ly CHATbI N0 UCTEUEHUN YCTAHOB/IEHHOTO
nepvosa BpemeHu.

« CepBep AocTyna notepsin coegmHenune ¢ TC unm yTpatui pa6oTocnoco6HOCTb BC/IEACTBUE BO3HUKLLEH OLINGKN.
AKTUBHbIE 3asIBKM K/IMEHTOB, HE YCTAHOBUBLUMX COEAVHEHVe C ApYrMM CepBepoM AOCTyna, GyayT CHATbI Mo
NPOLLECTBUU BPEMEHH, YCTAHOB/IEHHOTO B KQ4€CTBE MOpora HeakTMBHOCTY.

« BoO3MOXHa cuTyauusi, Korga cepBep [0CTyna, 4acTUMYHO yTpauusasi paboTocrnoco6HOCTb, onoseltaetr TC 06
aKTVBHOCTU OT MEHU CBOMX K/IMEHTOB, HO (DaKTUYECKV TEPSIET C HUMU COefiuHeHVe. Takasl cuTyaumus He MOXeT
6bITb MAeHTUdMLMpoBaHa TC BUPXM 1 AO/MKHA BbITh YPEryIMpoBaHa Ha CTOPOHe YUacTHUKA.

Ona scex knneHtoB ¢ COD-pexvMOM 3asBKM Takke aBTOMaTMYyecku CHUMAaKTCH Moc/ie OKOHYaHuA BeqepHeVl
TOpFOBOIZ ceccun n npu BOCCTaHOBNEHNN CUCTEMBI NOCNe cbos.

3asnBku, CHATble mexaHn3Mom "Cancel On Disconnect”, B Tabnuuax noMmeyarlTcs cneyuasbHbiM cTatycom (none
xstatus).

Mpwn OTCYTCTBUM TOPrOBOI aKTMBHOCTU, YTOOLI NPELOTBPATUTL CHATME 3aSBOK, K/IMEHTCKOE NPUIOXEHWNE [O0MKHO
nHhopmmposaTb TC 06 aKTUBHOCTY NOAK/OYEHUS MyTEM OTNPAaBKM HE pexe 04HOro pasa B 10 cekyH/, HO He valle
yeMm pas B CEKyHAy, cneunasnbHoi komaHasl CODHeartbeat (P2_Type=10000) cneaytoLeid CTPyKTypbl:

Mone Tvn OnucaHue
seq_number i4 Homep coobueHus-xaptobuta (B Tekylleil Bepcun He
NCMO/b3yeTCs).

KomaHaa He yunTbiBaeTcsa Npu pacyete c6opa 3a TpaH3aKLum.

CepBuC KOHTPO/A NOAKMNOYEHNI HE OTNPaBNAET OTBETHLIX COOBLLEHNI HA XapTOWTbI, NO3TOMY NP BbI30BE PYHKLK
oTnpaBky coobLleHnss crnefyeT ykasblBaTb HOMb (He oxupaTb oTBeTa): cg_pub_post(pub, msgptr, 0). Bbizos
doyHKuMK cg_pub_post ¢ dpnarom CG_PUB_NEEDREPLY npu oTnpaske xapTouta npuBeaeT K Nony4yeHnto owmnbku
CG_MSG_P2MQ_TIMEOUT.

OOGpaboTKa HelWwTaTHbIX CUTyauui

BoccTtaHoBieHMe Npu norepe coeAnHeHus C EMp)KeVI
LLnto3 Plaza2 B cTaHAAPTHO KOHMUIypaLuumn ncnosb3yet uetsipe TCP coeauHeHns ¢ cepeepamMu GUpxu:
» CoefiMHeHWe Ans nofauv Npukasos/komaHs,.

e CoeMHeHVe AONs  MOMlyYEHUS  OCHOBHBbIX  PbIHOYHbIX  JaHHbIX. K  Takum  OaHHbIM  OTHOCATCA
noToku arperatoB, notokn FORTS_ORDLOG_REPL, FORTS_DEALS_REPL, FORTS_FUTTRADE_REPL,
FORTS_OPTTRADE_REPL, FORTS_FUTCOMMON_REPL n FORTS_OPTCOMMON_REPL.

« CoefvHeHue o nony4vyeHns BcnomMoraresibHbIX 1 CNpaBOYHbIX MOTOKOB.

« CoegyHeHve ANS NOMyYeHUs faHHbIX 15 BOCCTAHOB/IEHWSI MPW BOCCTAHOB/IEHWUW CBA3W UMK NEPBOHAYa/IbHOM
npucoeanHeHumn (Snapshot).

PucyHok 11. Cxema coeguHeHui

R
Exchange |

Management Primary Data Other Data Snapshot

|
|
|
|
| Order
|
|
|
|

Router

P2ClientGate
API

Application

cgate API
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[Ona obecneyeHuss HaAEXHOCTU B TOProBOi CUMCTEME peasiM3oBaHO Ay6nMpoBaHuWe annapaTHbIX KOMMOHEHTOB,
06CNyXMBAIOLWMX COEVHEHVs1 MOoMb30oBaTenieil, C WUCMO/b30BaHWEM 6GanaHCUMPOBLUMKOB Harpysku, KOTOpble
HanpaBe/sioT No/b30BATE IS NPU YCTAHOBKE COEVHEHUsI HA TOT CepBep, KOTOPbI HaVMeHee 3arpyxeH B AaHHbIi
MOMEHT.

JAuarHocTuka paspbliBa coeguHeHul

3a yctaHoBky TCP coeaunHeHuit otBevaeT MO P2MQRouter, Bce HaCTPOIKY AN AaHHbIX COeAVHEHNI NPoNUcaHb! B
KOHhUrypaumnoHHoMm haiine poytepa, npu 3Tom coegnHeHue gns "Other Data" ykasbiBaeTcs Kak ncxogsiee default
connection, a ocTafnbHble Kak ucxogawwme direct connection. Takoe MOCTPOEHWE SIBMSIETCA OCHOBHOW LUTATHOW
KOHchurypaumeli npu NoakHeHUn K cepBepHoilt chepme 6mpxu. KoHdurypaumsi coefuHeHnin Npyu nogxkaoyeHum
yepes cepsep gocTyna 6pokepa MOXET OT/MyaTtbCs, B 3TOM c/lyyae TpebyeTcsi 3anpalumsaTb KOHKPETHYHO
KOHbUrypaumio y snajienbla cepsepa.

3a BOCCTaHOBMEHWE COeAVMHEHMs B Cnyvae paspbiBa Takke oTtsevyaeT P2MQRouter, npu o06pbiBe OH
aBTOMaTUYecku, ¢ 3ajaHHO NePUOANYHOCTbLIO NbITAETCSH BOCCTAHOBUTL COEAVHEHNME, NPU 3TOM NO/b30BaTENNbCKOE
NPUIOXKEHNE NOBANATL Ha 3TW NPOLLECChbl HUKAaK HEe MOXET. VI B 3TOM criydae, OTC/eAuTb paspblB COefUHEHUS
NpUNoXeHne nonb3oBaTens MOXeT Mo usmeHeHuto cratyca P2MQRouter ¢ ROUTER_CONNECTED Ha
ROUTER_RECONNECTING, nony4yast ysegomneHus 06 nsmeHeHun ctaryca ot o6bekTa “"connection”.

MoBeaeHue KNMEHTOB pa3HbiX API
MoBeaeHWE NPUNOXEHNI 3aBUCUT OT UCMOSb3YEMOTO UMW MPOrPaMMHOr0 MHTepdheiica.
P2ClientGate

Bubnuoteka P2ClientGate npy 06pbiBe COeMHEHNS HE TeHepUpYeT JONOMHUTENbHbIX YBEAOMMIEHWIA U HE N3MEHSET
cocTosiHUS apyrmx o6bekToB APl (NOTOKOB AaHHbIX DataStream). MNoBefeHve o6bekToB DataStream TakoBO —
KaX[bl 3K3eMNAAp Takoro 06beKTa XAET BXOAALMX AaHHbIX WU CYXEeOHbIX CO0bLLEeHUIA OT cepBepa B TeueHue
TalimayTa penavkauun. SToT TaiimayT UKCMpOBaH AN BCEX NOTOKOB U paBeH 5 MuHyTam. Takum 06pa3om, ecnm
Y NPUIOXEHUS MPOUCXOAUT OBPbIB CETEBOTO COEANHEHUS U NPUIOKEHNE He obpabaTbiBaeT U3MEHEHNE cTaTyca
poyTepa Ha ROUTER_RECONNECTING, T0 yepe3 5 MUHYT OfMH UM HECKONbKO 06bekToB DataStream moryT
nepeTy B OLINGOYHOE COCTOSAHME.

PaspbiB CBA3M C reiiToMm 06paboTky BXOAALMX MPUKa30B He AWarHoCTMPYyeTCs HEenocpeACcTBEHHbIM 06pasoM.
KoCBEHHbIM MPU3HAKOM TOrO, YTO COeAMHeHWe C reiiToMm 06paboTky BXOAALLMX NPUKA30B Pa3opBaHO, CAyxar
owmnbkn P2MQ_TIMEOUT npu oTnpaBke CO06LLEeHNA-NPUKA30B.

PekomeHayemMbIM NOBefEHNEeM B Takoi cuTyauum MoOxeT ObiTb cnegytowee. Ecnu TpebyeTcsa onepaTtuBHO
onpefenuTb, YTO COefiMHEeHVWEe pasopBaHO, TO MPWIOXeHWe, NOMyYuB yBeAOoM/IEHNEe 06 M3MEeHeHUn crtartyca
coeguHeHns Ha ROUTER_RECONNECTING, [0/mkHO 3aKkpbiTb BCE CBOWM MNOTOKM pennukauum (06bekTbl
DataStream) v nonbITaTbCA MX CO3AaTb 3aHOBO. EC/IM Kakoi-nmbo 13 HUX He co3aaeTcs No NpuyrHe paboTsl Yepes
c60oiiHOe ceTeBoe CoeAMHEHNE, TO NbITaTbCA OTKPbITh 3TOT NOTOK B LIMK/E C UHTEPBASIOM B HECKO/bKO CEKYHJ, MexXay
nonbITkamun. Jpyroi BapuaHT gencTauii (NaccuBHbI) — 3T0 AOXAATHCA NOKa COOIHbIN NOTOK Yepes kakoe-To Bpemsi
(5 MMHYT) cam 3aKpoeTcs € OLWMOKOM, 1 TOrAa NonbITaTbCs €ro OTKPbITh 3aHOBO.

[na  KoppekTHOW paboTbl C reiToM 06paboTKM BXOAALWMX NPUKA30B PEKOMEHZyeTcs Npu  NonyyYeHun
yBefoM/eHne 06 wu3MeHeHun cTtatyca coeavHeHuss Ha ROUTER_RECONNECTING, BbINOMHWUTL BbI30B
Connection.ResolveService ansa cepsuca FORTS_SRV. Ecnu Bbi3oB oTpaboTan 6e3 owmboK, To A5 OTnpaBku
nprKasoB Hafo MCNOb30BaTh aApec, BO3BPALLEHHbIN BbI30BOM ResolveService. Ecnv BbI30B BO3BPATW/ OLLNGKY —
reiT 06paboTkn BXOAHbIX MPMKa30B He JOCTYNeH, HEO6X0AMMO Bbi3biBaTh ResolveService B Lukne f0 YCNeLwHoro
oTpabarbiBaHWs BbI30Ba.

CGate Bepcuii go 1.3.9 BknountTenbHo

Bubnuoteka CGate Bepcum go 1.3.9 BKIOUUTENBHO BeAeT cebsi MHade. [pu HapyLueHUn coefuHeHuii poyTepa
BCe 06bekTbl (publisher, listener), KoTopble NpuBA3aHbl K /I0Ka/IbHOMY COEAVHEHUIO MPUIOKEHUS C POYTEPOM,
aBTomMaTuyeckm nepesogsaTcsa B coctosiHne ERROR. B aToM cnyyae 06bekTbl B cOCTosHUM ERROR Heo6xoaumo
0CBOGOANTb, U C KaKOIA-TO NEPUOANYHOCTLIO (HaNpMMep, pas B HECKONbKO CEKYHA) NbITaTbCs NEPEOTKPbITh 3aHOBO.

CGate Bepcun 1.3.10
Bubnmoteka CGate Bepcun 1.3.10 nMeeT cyLLecTBEHHO NepepaboTaHHbIii MexaHn3M 06paboTku pa3pbiBOB CBA3MN.

Pa3pbiB coegnHeHus1 ¢ reiiTom 06paboTky BXOAHbIX NPUKA30B AUArHOCTMPYETCA HENOCPeACTBEHHO B MOMEHT
nonyyeHuss owmnbkn TCP-coefuHeHus. lMpu 3TOM, 3aTPOHYTble paspbiBOM 06bEKTbI publisher nepexogsaTt B
OLLMGOYHOE COCTOSHNE.

[wnarHocTtuka paspbiBa COeUHEHNS, NCNOMb3YEeMOro A5 MOMTyYEHNS OCHOBHbIX PbIHOYHbIX JaHHbIX, NPOUCXOANT B
TeueHue 15 cekyHg ans colocation (notoku _FASTREPL) unu B TeueHune 30 cekyHz, npu paboTe ¢ OCHOBHOW chepmoi
cepsepoB (noTokn _REPL). 3aTpoHyTble 06beKThI listener npu 3ToM NepexofsT B OLLUMOG0YHOE COCTOSIHUE.

O6bekTbl B cocTosiHum ERROR Heo6xoaMmo 0cBO60AWTh, U C KaKOW-TO NepuofMyHOCTbi0 (Hanpumep, pas3 B
HECKO/IbKO CEKYH[I) NbITaTbCs NepeoTKPbITh 3aHOBO.
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Mpoueaypa BocCTaHOBNEHUSA

B o6Luem cnyyae, anropuTM BOCCTAHOB/IEHUSI MOLK/OUYEHNS CNefyoLLINIA:

Mocne ctapTa npegnpuHuMaTs Nepuoauyeckne nonbITKU OTKPbITL coeanHeHne ¢ P2MQRouter.

Mpy BoCcCTaHOB/IEHNN COEAUHEHUS pyTepa C ceThio Plaza2 o6bekT coeguHeHmne nepeiiget B coctosiHne ACTIVE.

MpoOM3BECTU OTKPLITUE HYXHbIX MOTOKOB. [/ YCKOPEHWsi Mpouefypbl BOCCTAHOBMEHUS peKoMeHAyeTcs
BbIMNO/HATL NOJTyYeHNe JaHHbIX C MOMEHTA NOCNeAHEr0 0GHOBNEHUS. [P OTKPLITUM NOTOKA CeAyeT ykasblBaTb
replstate, NonyyeHHbI B MOMEHT 3aKpbITWsi MOTOKA, UM SIBHO 33AaBaTh HOMepa peBusunii Ansa Tabnu, u Homep
XW3HU CXEMbI, NCMOMb3Ys NOCNeAHNEe HOMepa (haKTUYECKW NOJTyYEHHbIX AaHHbIX.

[Mpon3BecTy BOCCTAHOB/IEHWE CMNUCKA aKTUBHbIX 3a5BOK (CM. ,qanee).

3aperucTtpupoBartb publisher gns npukasos/koMaHs,.

Huxe B Ta6ﬂl/ILl,e npueegeHbl pekomeHayemble cnoco6bl BOCCTAHOBNEHMWS AaHHbIX B 3@aBMCMMOCTHN OT nosy4yaemoro

noToka:
Nms noToka (Taénuybl) NHopmayus Cnoco6 BoccTaHOBMEHUs
B NoTokKe
FORTS_FUTTRADE_REPL XKypHanbl CnunCoK aKTUBHbIX 3as1BOK:
onepauwi co
 orders_log CBOUMM 3asiBKamy | * MCnonb3oBaHve noToka
no ciouepcam n| FORTS_FUTORDERBOOK_REPL
FORTS_OPTTRADE_REPL onumoHam (FORTS_OPTORDERBOOK_REPL) ana nony4eHus
snapshot, a 3atem OTKpbITUE noToka
* orders_log FORTS_FUTTRADE_REPL
(FORTS_OPTTRADE_REPL) c ykasaHHbIM B snapshot
HOMEpPOM PeBU3NM
XypHan peicTeuii ¢ 3asaBKkamMu:
e OTKpbITUE FORTS_FUTTRADE_REPL
(FORTS_OPTTRADE_REPL) c nocnegHero
NoJTly4YEHHOr0 HOMepa PEBU3NN
FORTS_FUTTRADE_REPL JKypHanbl XypHan peicTeuii ¢ 3asaBKamMu:
onepauuii co
» multileg_orders_log cBovMu 3asBKkamu | * OTKpbiTe FORTS_FUTTRADE_REPL ¢ nocnepgHero
no cBs3Kam nony4eHHOro Homepa pesnsnn
FORTS_ORDLOG_REPL MMonHbIiA CnnCOK aKTUBHbIX 3asBOK:
aHOHVMHbIV
» orders_log XypHan e ucnono3osaHne notoka FORTS_ORDRBOOK_REPL
onepauuii c| pns nonyuyeHus snapshot, a 3aTem OTKpbITME MOTOKA
3asaBKaMu no| FORTS_ORDLOG_REPL c ykasaHHbiIM B shapshot
cpb}()qepcaM n HOMepPOM peBu3nn
onuuoHam . .
XXypHan peiicTsuii ¢ 3asiBKaMu:
e OoTKpbiTMe FORTS_ORDLOG_REPL c¢ nocnegHero
noJsly4eHHOro HoOMepa peBm3nn
FORTS_ ORDLOG _REPL MonHbInA XXypHan geiicTeuii ¢ 3asBKaMu:
aHOHVMHbIV
* multileg_orders_log XypHan e oTKpbiTMe FORTS_ORDLOG_REPL c¢ nocnegHero
onepawuii c| nonyyeHHoro Homepa peBu3nn
3as9BKaMu no
cBA3KaMm

FORTS_DEALS_REPL

* deal

* multileg_deal
FORTS_FUTTRADE_REPL
» user_deal

* multileg_deal

FORTS_OPTTRADE_REPL

JXypHan caenok
no dbloyepcam,
COCTaBHbIM
WHCTPYMEHTAM U
onuuoHam

MepeoTKpbITUE COOTBETCTBYIOLLENO MOTOKA C yKasaHWem
nocnegHero nosly4eHHoro Homepa pesuauy unu repl state,
NoJ/Ty4eHHOro B MOMEHT 3aKpbITUA NOTOKa

o 1
usti_ucdal
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Nmsa noTtoka (Taénuybl) NHopmayus Cnoco6 BoccTaHOBNEHUs
B NOTOKe

FORTS_FUTCOMMON_REPL | O6wwas pbliHo4YHas | MepeoTkpbITUe COOTBETCTBYIOLLENO NOTOKA C HYNA
nHdopmauma  no
FORTS_OPTCOMMON_REPL (bbpoqepcam n

onuuoHam

FORTS_FUTAGGR##_REPL CTakaHsbl no | NepeoTKpbITUE COOTBETCTBYIOLLEIO NOTOKA C HYNA

hbtouepcam "
FORTS_OPTAGGR##_REPL onumoHam (## -

rnybvHa ctakaHa)

FORTS_FUTINFO_REPL CnpaBoyHas 1| BbICTpbIli cnocob:
CeccroHHas
FORTS_OPTINFO_REPL NHhopmaums ¢ [lepeoTKpbITE COOTBETCTBYIOLLEr0o NOTOKA C yKasaHWeMm

nocnegHero nosly4eHHoOro Homepa pesusun Unan repl
state, N0ONy4EeHHOro B MOMEHT 3aKpbITUA NOTOKa

[onycTumeiin cnoco6:

* [lepeoTKpbITEe COOTBETCTBYIOLLLEro NOTOKa C Hy/1A

FORTS_PART_REPL MHdhopmaumsa o | MepeoTkpbiTUE NOTOKA C Hy/IA
nmMuTax

FORTS_POS_REPL WHbopmaumss o | MNepeoTkpbITe NOTOKa C HyNs
no3numax

FORTS_VM_REPL MHdopmauma o |MepeoTkpbITUE NOTOKA C HY/IA
BM

FORTS_VOLAT_REPL MHdopmauma o | MepeoTKpbITUE NOTOKA C HY/IA
BOSIATUILHOCTU 1
TeopeTU4ecKnx
LieHax onuuoHoB

RTS_INDEX_REPL 3HayeHus MepeoTKpbITME NOTOKA C HYNA
BMpXKEBbIX
WHAEKCOB

RTS_INDEXLOG_REPL McTtopusa lMepeoTkpbITME MOTOKA C  yKasaHWeM  noc/fiefHero
3HaYeHWi nony4yeHHOro Homepa pesusnn unu repl state, nonyyeHHoro
BUpPXEBbIX B MOMEHT 3aKpbITUA NOTOKa
WHAEKCOB

MpumeuaHue

BoccTtaHoBneHne gaHHbIX Mo notokam colocation (c cyddpukcamm _FASTREPL) npovicxoguTt Takke, Kak
1 N0 06bIYHBIM MOTOKAM C aHASIOTMYHBIMU Ha3BAHWSAMM.

[Mpn BOCCTAHOB/IEHUN COEAMHEHUSA BabKHO 3a,u,aqe|7| ABNAETCA NoJjiydeHne TeKyWwnx akTUBHbIX 3aAaBOK
nonb3oBarena:

1. MonyyeHne Habopa akTUBHbIX B MOMEHT BOCCTAHOB/IEHNSI 3a5IBOK.
2. MonyyeHue XypHan feiicTBUi ¢ 3asiBKaMn B NEpUOS, OTCYTCTBUSI COEAUHEHNSI.

3agaya 1 pellaetcs nyTém nosiy4eHus cpesa  3adBok (FORTS_FUTORDERBOOK_REPL/
FORTS_OPTORDERBOOK_REPL) — 3as1Bku, OTCYTCTBYIOLLME B Cpe3e, Obl/In CBEAEHbI N OTBEPTHYThI B NEpUO,
OTCYTCTBUS COeANHEHUS.

3ajavya 2 pelsaeTca NonyyveHWEM >XXypHana AeicTsuii co cBoumMu 3asBkamu (Tabnuua orders_log noTokos
FORTS_FUTTRADE_REPL un FORTS_OPTTRADE_REPL, a Takke Ta6bnuua multileg_orders_log notoka
FORTS_FUTTRADE_REPL) 3a nepuog OTCyTCTBUSI COeAVHEeHWs. [Ns1 3TOr0 Hafo OTKPbITb COOTBETCTBYHLLUI
MOTOK C yKa3aHWeM HoMepa peBW3WU nocnefHei hakTuyecku nosyyeHHoi go c6os 3anucu. Bce peiicTteus
C 3asBKaMu, NMPOMCXOAMBLUME A0 MOMEHTa BOCCTAHOB/EHWS, OyAyT OTpaXeHbl B BuAe 3anuceli atux Tabnuu,.
NHAyKaTopoM nosyyeHus BCell MponyLUeHHOW WCTOpuMKM AEeCTBUiA C 3asBkaMu ABASETCA Nepexof noToka B
coctosiine ONLINE.

MpumeyaHue

MpviBefieHHas Bbille NpoLefypa BOCCTAHOBMEHUS! MOAXOAUT U ANs NO3L4HETO BXOAA.

OGLwWwume pekomeHgauumn

B oblem xe cnyyae, A1 MUHAMU3ALUM BEPOSITHOCTM BO3HWKHOBEHMSI CETEBbLIX COG0EB B MO/b30BATENbCKUX
NPUIOXeHNsX Bupxa pekoMeH/yeT ycTaHaBMBaTh Ay6nvpytoLie KaHasbl CBSA3W, UMETh [Ba /IOTVHA A1 LU/03a,

42



Lnto3 SPECTRA Plaza-2

C 0OIMHaKOBbIM HA6OPOM Mpas, 1, COOTBETCTBEHHO, 3anyckaTb OAHOBPEMEHHO Ba N0/1b30BaTe/bCKUX NPUTOXKEHNS,
KoTopble GyayT MOMyYaTb OAMHAKOBblE Aa@HHbIE, C BO3MOXHOCTbIO NEPEKTIOYEHUS MEeXAy HUMU npu CcOOosX.
Kak anbTepHaTtvBa, B Kofe CaMOro MpuIOXKeHWs JO/MKeH ObiTb NPefyCMOTPeH MexaHU3M MNepekioveHns Ha
Ay6nupytoLumnii kaHan cBsA3wn, TO eCTb yCTaHOBKa coenHeHus ¢ P2MQRouter, paboTatoLym yepes pe3epBHbIii kaHas
K Bupxe.

PucyHok 12. ly6nupoBaHue KaHa/10B CBA3U

Management Primary Data Other Data Snapshot
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BoccTtaHoBneHue npu npo6nemax B UHppacTpykType Bupxu

Mog, TakMMKM Npo6G/ieMamy NOHUMAKOTCS aBapui Ha CTOPOHe GUPXM, CBAI3aHHbIE C HapyLLUeHUsMK B paboTe siapa
TC vnmn cepBuCOB, (POPMUPYIOLLMX KakMe-NM60 pbiHOYHbIE AaHHble. Kak npasuio, 310 NpUMBOAUT K OCTAHOBY U
nepesarnycky 3TUX CepBUCOB.

OuucTKa AaHHbIX MO NOTOKam

Mpu pernameHTHbIX paboTax, LTATHbIX WM HELUTATHbLIX Nepesanyckax CepBMCOB Ha CTOPOHE GWMPXU U nocne
BOCCTAHOB/IEHMSI CBSI3W C KIIMEHTOM, CEPBUCHI Ny6MKaLMM AaHHbIX NPUCLLNAOT YBEAOM/IEHNSI 06 OUMCTKE CTapblX
[aHHbIX, Nepes, TEM Kak npucbliaTb TeKyLee COCTOSIHNE AaHHbIX.

YBepomnieHuns 06 ouncTKe ecTb ABYX TUMOB!:

¢ CG_MSG_P2REPL_CLEARDELETED - no kaxgoi Tabnuue, C YyKasaHUEM pEeBWXEHa. YBefoMseHue
WHCTPYKTUPYET K/IMEHTa 0 HE06X0AMMOCTH YA4A/IUTb BCE 3aMnncu co 3HaYeHnem replRev MeHbLUMM, YeM yKazaHo
B yBegoM/ieHUn. NS onTuMm3annm nepegadv gaHHbIX, B yBeAOMIEHNN MOXET OblTb yKa3aH peBWKEH, paBHbIi
MAX(int64) — 1. 3T0 03HayaeT, 4YTO KNMEHT AO/MKEH NPOM3BECTY NOMHY0 O4YUCTKY AaHHbIX Mo Tabnuue, Tabnuua
GyfeT nepefaHa LevKoMm.

CG_MSG_P2REPL_LIFENUM - ans scero notoka pensvkauum Lenkom, ¢ ykasaHmem HOBOrO "Homepa Xu3Hn"
notoka. O3HayaeT CyLLEeCTBEHHO M3MEHeHWe [aHHbIX NOTOKa CO BPEMEHW MOcC/efHero coefuHeHus. KnueHt
[OMKEH OYNCTUTL BCE JaHHble No Bcem Tabnuuam, AaHHble 6yayT nepegaHsl "c Hynsa".

B0O3MOXHbl€ U3SMEHEHUS AAaHHbIX MNPV HeLWTaTHOW paGoTe CepBUCOB NyoGnKaLuu

B wraTtHOM pexume paboThbl, BKIKOYAas pernaMeHTHble paboTbl BO BHETOPrOBOE BPEMS, MPU OTKPbITUKM UK
nepeoTKpbITUM 1I060r0 MOTOKA pen/vkauuu, Kpome MOTOKOB, CBSI3@HHbIX C WCTOpPUE 3asiBOK W CAEMOK
(FORTS_FUTTRADE_REPL, FORTS_OPTTRADE_REPL, FORTS_ORDLOG_REPL n FORTS_DEALS_REPL),
K/IMEHT MOXEeT MonyunMTb Kak Hotudwmkauum CG_MSG_P2REPL_CLEARDELETED, Tak W HoTudwmkauun
CG_MSG_P2REPL_LIFENUM, koTopble TpebyeTcs KOPPEeKTHO 06paboTaTh.

B wWTaTHOM pexume [151 MOTOKOB, CBA3AHHbIX C MCTOpWEl 3asiBOK W cAenok (CM. BblWe), YBefOMeHWe
CG_MSG_P2REPL_LIFENUM paccblnaeTcst TONbKO Npy CMEHe BEPCUM CUCTEMbI, NOC/1e TECTOBbLIX TOProB, YTOObI
nosib30oBaTe i O4NCTUIN TecToBble AaHHble. B yBegomieHun CG_MSG_P2REPL_CLEARDELETED ykasbiBaetcs
3HayeHue replRev ans nepBoit No BpemMeHu, OCTYNHOW B CUCTEME B HACTOSILLMIA MOMEHT 3asiBKU MW CLENKN.

Mpuxop ysepgomnernna CG_MSG_P2REPL_LIFENUM c HOBbIM "HOMEPOM XM3HW" MOTOKa HEMNocpeaCcTBEHHO B
Toprax o3Ha4aeT, 4to B TC npoun3oLuen cepbe3Hblil c60i, M TpebyeTcs nepenocnarb faHHbIe MO 3asiBkaM 1 caenkam,
KOTOpble MO 6bITb YXe pa3oc/iaHbl No/bL30BaTeNAM.
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[ononHuTensHO No kaHanaMm, He cBA3aHHbIM ¢ camoil TC (cuctema COW, HOBOCTY Ha caiiTe 6upxu v T.n.), 6yaet
ny6nnkosaTbCs MHYOPMALMA 0 TOM, OblIV /TN B pe3y bTate UCnpasIeHNs OLMBOYHbIX AaHHbIX 3aTPOHYThI JaHHbIe,
KOTOpble peasibHO Monasin K nosb3osaresnissM. B yacTHOCTUW, Obla N OTKAT K COCTOSIHUIO CUCTEMbI 0 MOMEHTa
aBapwn, 1 Kakoii nocnegHuii Homep 3asBK1 1 CAENKM NOC/e Nepesarnycka cucTembl 6yaeT 4OCTYNeH No/b30BaTesto.

OnucaHue cxembl pennvkayum FORTS_PUBLIC
Motok FORTS_FUTTRADE_REPL - ®blouepchbl: 3asABKU U cAENKN

Cxema gaHHbIX

Tabnuupl:

« orders_log - XXypHan 3asBoK
« multileg_orders_log - XXypHan 3a8B0K No cBA3Kam
¢ deal - XXypHan cgenok

« multileg_deal - XXypHan caenok no cesiskam

« heartbeat - Cnyxe6Has Tabnvua cepBepHbIX 4acos

e sys_events - Tabnuua cob6bITHiA

¢ user_deal - )XypHan cgenok nonb3oBaresns

« user_multileg_deal - XXypHan caenok nonb3oBartesns No CBA3Kam

Ta6nuuya orders_log: XXypHan 3asaBoOK

Ta6nuuya 1. NMona ta6nuybl orders_log

Mone Tvn OnucaHue

repllD i8 Cnyxe6Hoe nosne NoAcMCcTeMbI pennkawmm

replRev i8 Cnyxe6Hoe nosne nogcMcTeMbl pennkaumm

replAct i8 Cnyxe6Hoe none nofcucTeMbl pennkawmm

id_ord i8 Homep 3asBku

sess_id i4 M peHTrdmkaTop TOproBoii ceccum

isin_id i4 YHUKasbHbI YNCI0BOW MAEHTUUKATOP UHCTPYMEHTA
amount i4 KonnuecTso B onepauum

amount_rest i4 OcrTaBLUeecs KoNMyecTBO B 3asiBKe

id_deal i8 MaeHTudmkaTop cAenkv No AaHHOW 3anmcu XypHana 3asBok
xstatus i8 PacLumpeHHbIi cTaTyc 3asBku

status i4 Craryc 3asBku

price d16.5 LleHa

moment t Bpemsi usmeHeHUsi COCTOSIHWS 3a51BKN

dir i1 Hanpasnexuve

action i1 [lleiicTBye ¢ 3anBKoit

deal_price d16.5 LleHa 3aK/1H04eHHOI caenkm

client_code c7 Kopa knneHta

login_from c20 JloruH nonb3osaresns, NOCTaBMBLLETO 3aABKY
comment c20 KommeHTapuin Tpeligepa

hedge i1 Mpu3HaK XemKeBO 3as1BKN

trust il Mpu3Hak 3asBKv AOBEPUTENBHOTO yrpaB/eHns

ext_id i4 BHeLwHWiA Homep

broker_to c7 Kog FORTS dmpmbl-agpecaTta BHECUCTEMHOW 3aBKM
broker_to_rts c7 Kopg RTS dhmpmMbl-agpecata BHECUCTEMHO 3as1BKM
broker_from_rts c7 Kog PTC knueHTa - BNnajesnbla 3asBku

date_exp

Jarta ncreveHuns 3asaBku
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Mone Tun Onucaxve

id_ord1 i8 Homep nepBoii 3asBku
local_stamp t JlokanbHOe Bpemsi Nosb3oBarens
MpumeyaHus:

« [one status npeacraBnsieT coboii GUTOBYO MacKy

0x01

0x02

0x04

0x10

0x1000

0x100000

0x200000

0x400000

0x20000000

0x00080000

KoTnposoyHas
BcTpeuHasn

BHecuctemHasi

[pwv BbICTaBNEHWM 3a5BKN HE NPOBEPSA/IUCL AEHLIV MO K/TMEHTY

3anucb siBnaeTca ﬂOCl'Ie,qu[/‘I B TpaH3aKuunmn

3anucb ABNAETCA pe3y/ibTaToM onepalun nepemMeLleHns 3asaskm

3anuce AIBNSeTCs pe3y/kTaToM onepauui yaaneHus 3assku

3anuch SIBNSIEeTCs pe3y/ibTaTtoM rpynrnoBoro yaasieHust

MNpu3Hak yaaneHna octatka 3asaBKW Mo NPUYMHE KPOCC-CAEKN

3asaska Fill-or-kill

 lone action onvcbiBaeT AeiicTare, NponsoLLesLlee ¢ 3asBKOM

0 3asBKa yfasieHa

1 3asiBKa fo6aBneHa

2 3asBKa cBefeHa B cAenky

* Mone id_ordl cogepxvT HoMep NepBoii 3asiBKM B NOC/EA0BATe/IbHOCTY NepeBbICTABNEHUI 3asBKA CO CPOKOM

ncredyeHna

*« B none xstatus nepsBble 32 6uTa 3KBMBA/IEHTHbI MO0 Status, ocTasibHble OGUTbI 3ape3epBUpPOBaHbl NoA
AOO0NONHUTEeNbHbIE CTaTyCbl 3aABOK.

0x100000000

3anuch ABNSIETCA pe3y/ibTaToM onepaumn yaaneHus 3assku cepucom Cancel On Disconnect

Ta6nuua multileg_orders_log: XXypHan 3asBOK No cBA3Kam

Ta6nuua 2. NMonsa Taénuuybl multileg_orders_log

Mone Tvn OnucaxHue

repllD i8 Cnyxe6Hoe nosne nofcMcTeMbl pennkawmm
replRev i8 Cnyxe6Hoe nosne NogcMcTeMbl pennkaumm
replAct i8 CnyxebHoe nosne nogcMcTeMbl pennkaumm
id_ord i8 Homep 3asBku

sess_id i4 MaeHTudmkaTop TOproBoii ceccum

isin_id i4 N aeHTUdmKaTop MHCTPYMEHTa-CBA3KU
amount i4 KonnuecTso B onepauum

amount_rest i4 OcrTaBlLUeecs KOIMYeCcTBO B 3aBKe

id_deal i8 NaeHTudmkaTop cAenkv No AaHHO 3anmcu XypHana 3asBok
xstatus i8 PacLumpeHHbIi cTaTyc 3asBku

status i4 Craryc 3asBku

price d16.5 Llena

moment t Bpemsi usmeHeHUsi COCTOSIHWS 3a51BKN

dir i1 Hanpaenexuve

action i1 [lleiicTBre ¢ 3anBKoi

deal_price d16.5 LieHa nepBoii HOrN 3aK/TOYEHHON caenku
rate_price d16.5 CraBka 3asBKku
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Mone Tun Onucaxve

swap_price d16.5 CBon-LeHa 3asBku1

client_code c7 Ko knneHta

login_from c20 JlorvH nonb3oBaTtens, NoCTaBUBLLETO 3asBKY
comment c20 KommeHTapuin Tpeligepa

hedge i1 Mpu3HaK Xxe4KeBoi 3asBKN

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

broker_to c7 Kog FORTS chupmbl-agpecaTa BHECUCTEMHOW 3asiBKU
broker_to_rts c7 Ko RTS dhmpMbl-aipecaTta BHECUCTEMHO 3as1BKU
broker_from_rts c7 Kog PTC knueHTa - BNnajenbLia 3asBku

date_exp t [llata ucteueHusa 3aaBku

id_ord1 i8 Homep nepBoli 3aaBKku

local_stamp t JlokanbHoe Bpemsi nosib3oBarens

MpumeyaHus:

« [lone status npeacraBnsieT coboii GUTOBYO MacKy

0x01 KoTnposoyHas

0x02 BcTtpeuHas

0x04 BHecuctemHasn

0x1000 3anucok ABnseTca nocnegHeli B TpaH3akumm
0x2000 3asska Peno ¢ KL,

0x20000 3asska Peno

0x40000 O6blyHasn 3asBka No cBA3kKe

0x20000000 MNpy3Hak yaaneHnsa octatka 3asaBKuW Mo NPUYMHE KPOCC-CAENKN

0x00080000 3asska Fill-or-kill

0x100000000  3anwuchb siBASETCA pe3y/braTtoM onepalun yaaneHus 3asasku cepucom Cancel On Disconnect
 [lone action onvcbiBaeT AeicTere, NpousoLleallee ¢ 3asBKOi

0 3asBKa ypasieHa

1 3anBka gobaBneHa

2 3asBKa cBefieHa B CAESKY
« [Mone rate_price ANs MHCTPYMEHTOB, TOPryembIX B CBON LieHe, cogepxuT 0.

* B none xstatus nepsble 32 6uUTa 3KBMBa/IEHTHbI MO Status, OCTasibHble OGUTbI 3apes3epsrpoBaHbl Nnoa
[OO0NONHNTENbHbIE CTaTyCbl 3aABOK.

« Ecnu B Tabnuue multileg_orders_log none price pasHo 0, To LieHa No 06enMm Horam 6yAeT OAMHAKOBOM 1 paBHO
pacuyéTHOI LieHe No MHCTPYMEHTY Ha MOMEHT npeablayLueli BeuepHeli KNMpUHroBo ceccum.

Ta6nuua deal: )KXypHan cgenok

Ta6nuuya 3. Mona Ta6nuybl deal

Mone Tvn OnucaHve

repliD i8 Cnyxe6Hoe nosne nofcucTeMbl pennkawmm

replRev i8 Cnyxe6Hoe nose NoAcMCcTeMbI pennkawmm

replAct i8 Cnyxe6Hoe nosne NoAcMcTeMbl pennkaumm

sess_id i4 MpaeHTudmkaTop TOprosoli ceccum

isin_id i4 YHUKasIbHbI/ YNCIOBOW MAEHTUUKATOP UHCTPYMEHTA
id_deal i8 Homep caenkun
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Mone Tun Onucaxve

id_deal_multileg i8 Homep caenkm no ceaske

id_repo i8 Homep apyroii yactu caenku PEMNO

pos i4 Kon-BO NO3uLMiA MO MHCTPYMEHTY Ha PbIHKE NOC/e CAEMKN

amount i4 O6beM, KON-BO €AMHNL, MHCTPYMEHTA

id_ord_buy i8 Homep 3asBkn nokynarens

id_ord_sell i8 Homep 3asBkM npogasLa

price d16.5 LleHa

moment t Bpems 3aknioueHns caesnku

nosystem i1 Mpu3HaK BHECUCTEMHOI cenkun

xstatus_buy i8 PacLUMpeHHbI cTaTyc CAenkn Co CTOPOHbI NoKynatesns

xstatus_sell i8 PaclunpeHHbI cTaTyc cAenkm co CTOPOHbI MpogasLa

status_buy i4 CraTtyc cenku co CTOPOHbI MOKynaTensi

status_sell i4 Craryc cfenku co CTOPOHbI NpojasLa

ext_id_buy i4 BHeLUHWIA HOMep 13 3as1BKM NoKynartens

ext_id_sell i4 BHeLuHWiA HOMep U3 3a8BKM NpogasLa

code_buy c7 Kog nokynarens

code_sell c7 Kop npogasua

comment_buy c20 KoMMmeHTapwuii 13 3asiBKu nokynarens

comment_sell c20 KoMmeHTapwii 13 3asiBkv Npogasua

trust_buy i1 MpusHak [Y (£oBepuUTENbHOTO YMNpaBfieHWs) W3  3asiBKK
nokynarens

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

hedge_buy i1 Mpu3HaK XePKeBO CAENK CO CTOPOHbI NoKynaTens

hedge_sell i1 Mpr3HaK XemKeBoi cAenky co CTOPOHbI NpoaaBLa

fee_buy d26.2 C6op no caenke nokynarens

fee_sell d26.2 C6op no caenke npogasua

login_buy c20 JlorvH nonb3oBaTtens nokynaresns

login_sell c20 JloruH nonb3oBartens npogasua

code_rts_buy c7 Kog PTC nokynarens

code_rts_sell c7 Kog PTC npogasua

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, 3anonHstotcsa Tonbko ans
CBOVIX CLENOK

¢ Mons status_sell n status_buy sBnawTcA 6UTOBBIMM Mackamu (nogpobHee cMm. pasgen Tunbl CAENOK,
dhopmuser_unpyemble Npy UCMOMHEHUN U UCTEYEHWUMN (DbIOYEPCOB 1 OMNLIMOHOB)

e [1Ns TEXHUYECKUX CAENOK, ABNAIOLMMUCS pe3y/nbTaTaMu CAefoK N0 UHCTPYMEHTaM-CBA3KaM, Mosie nosystem
BCerga yCTaHOB/IEHO B 1, BHe 3aBUCUMOCTY OT TOrO, SIB/IIETCA /N CAe/Ka MO CBA3KE CUCTEMHOI Wn afpecHoi.
[ina onpefeneHns cMCTEMHOCTU UCXOAHON CAENKU HaA0 UCMOMb30BaTh MPU3HAK NOSystem COOTBETCTBYHOLLEN
3anucy Tabnuubl multileg_deal.

« [one id_repo cogepxuT HOMep Apyroii yactu caenku PEMO. Ons I-i yacTu none coaepxuT Homep |I-it yactu,
ans |- yactn — Homep |-

« [one id_deal_multileg cogepXuT Ko, CAEMNKN MO MHCTPYMEHTY-CBSI3Ke, B C/lyYae ec/iv JaHHas 3anuch SBAsieTcs
3anncbio 0 TEXHUYeCKol caenke. B cryyae cenku no o6b6IYHOMY UHCTPYMEHTY AilaHHOe nose coaepxuT 0.

o [na "uyxunx" coenok B nonsx status_buy u status_sell moryT 3anonHsaoTbea 6uTbl 0x4, 0x2000000, 0x4000000
1 0x8000000

* B caenkax akcnvpauum id 3asiBKu Ha 3KCnmpaumio ykasbiBaetcsi B nose id_ord_buy, ecnv akcnmpmpoBascsi onuyuoH
konn, nu6o B none id_ord_sell, ecnn akcnuprpoBasics ONLMOH NyT.

* B nonsax xstatus_sell n xstatus_buy nepsble 32 6uTa aKBMBa/IEHTHbI NONsAM status_sell u status_buy, octanbHble
6UTbI 3ape3epBMPOBaHbI N0 AONOMHNUTESNbHbIE CTATYCbl 3asBOK.
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Ta6nuuya multileg_deal: )XypHan cgenok no cesskam

Ta6nuuya 4. Mona Taénuybl multileg_deal

Mone Tvn OnucaHve

repliD i8 Cnyxe6Hoe nosne nofcucTeMbl pennkawmm

replRev i8 Cnyxe6Hoe nosne NoAcMCcTeMbI pennkawmm

replAct i8 Cnyxe6Hoe nose NogcMcTeMbl pennkaumm

sess_id i4 MpaeHTudmkaTop TOprosoli ceccum

isin_id i4 NaeHTUdmkaTop MHCTPYMEHTa-CBA3KN

isin_id_rd i4 NaeHTUdMKaTop MHCTPYMEHTa NpsiMoii YacTu Peno

isin_id_rb i4 M peHTudmkaTop MHCTpPYMeHTa obpaTHoii yacTu Peno

isin_id_repo i4 MaeHTudmkaTop MHCTpymeHTa Peno

duration i4 PasHuua B KasleHAapHbIX OHAX Mexay AaTaMy UCMOMHEHWs
2x dobtoyepcos (AnmTensHocTs PEMO)

id_deal i8 Homep caenkn

id_deal_rd i8 WpeHTudmkatop 3anucy nepsoii Yactn PEMO B Tabnuue deal

id_deal_rb i8 MaeHTudomkatop 3anucy BTopoli yactu PEMO B Tabnuue deal

id_ord_buy i8 Homep 3asBkM nokynatens

id_ord_sell i8 Homep 3asBkM npojasLua

amount i4 O6beM, KOM-BO eNHUL, MHCTPYMEHTa

price d16.5 LleHa nepBoli yacTv NnapHoW CBSA3KM

rate_price d16.5 CTaBka caenku

swap_price d16.5 CBaori-LieHa caenkun

buyback_amount d16.2 CymMa 06paTtHoro Bbikyna An1s caenok Peno

moment t Bpems 3aktoueHns caenku

nosystem i1 Mpu3HaK BHECUCTEMHOI cenkun

xstatus_buy i8 PacLumpeHHbIi cTaTyc cienkn co CTOPOHbI NoKynaTens

xstatus_sell i8 PaclumpeHHbI cTaTyc CAenkm co CTOPOHbI MpogasLa

status_buy i4 Craryc cenku co CTOPOHbI NoKynaTtesns

status_sell i4 Craryc cfiefiky Co CTOPOHbI NpojasLa

ext_id_buy i4 BHeLUHWIA HOMep 13 3as1BKU NoKynatens

ext_id_sell i4 BHeLuHWiA HOMep U3 3a8BkM NpogasLa

code_buy c7 Kopg, nokynatens

code_sell c7 Kop npopasua

comment_buy c20 KoMMmeHTapwuii 3 3asiBKu nokynarens

comment_sell c20 KoMmeHTapwii 13 3asBkv npogasua

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

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

hedge_buy i1 Mpr3HaK XeKeBO CAeNK CO CTOPOHbI NoKynaTens

hedge_sell i1 Mpr3HaK Xe[pKeBOoi cAenky co CTOPOHbI NpoaasLa

login_buy c20 JlorvH nonb3oBatens nokynarens

login_sell c20 JlorvH nonb3oBartens npogasLa

code_rts_buy c7 Kog PTC nokynarens

code_rts_sell c7 Kog PTC npogaBsua

MpumeyaHus:

¢ 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 ToAbKO /15 CBOMX CAEMNO0K

« TMone rate_price A5 UHCTPYMEHTOB, TOPTryeMbIX B CBOMN LieHe, coaepxuT 0.

48



Lnto3 SPECTRA Plaza-2

« B nonsax xstatus_sell n xstatus_buy nepsble 32 6uTa akBMBasIEHTHbI NONsAM status_sell n status_buy, octanbHble
6UTbI 3ape3epBMPOBaHbI N0 AONOMHNUTESNbHbIE CTATYChl 3asBOK.

0x100000000

3anuce siBNsieTcs pe3yikTaToM onepauun yaaneHus 3aseku cepucom Cancel On Disconnect

Ta6nuuya heartbeat: Cnyxe6Haa Ta6nvua cepBepHbIX HacoB

JaHHasn Ta6n|/|ua HanosHAeTca A4poM TOpFOBOVI CNUCTEMDI C onpe,u,eneHHon nepnoanvyHOCTbLIO N MOXET 6bITb
ncnonb3oBaHa A4 3agad CUMHXpPOHU3auun (Hanpmwlep, ANA NpoBepku npmuxoga BCeX CAENIOK 3a onpe,qeneHHblﬁ
MOMEHT BpeMeHVI). Ta6nV|u,a NCMONb3YETCA B pexunme ,D,06aBl'IeHVIF| 3anuceint; o4ncTka Ta6l'IVIleI npouncxoavT B

HOYHOE BpeMA.

Ta6nuuya 5. Mona Taénuybl heartbeat

Mone Tvn OnucaHue

repllD i8 Cnyxe6Hoe nose noAcucTeMbl pennkawmm
replRev i8 Cnyxe6Hoe nose nogcMcTeMbl pennkaumm
replAct i8 CnyxebHoe none nofcuMcTeMbl pennkawmm
server_time t [ara v Bpemsi cepBepa

Ta6nuuya sys_events: Ta6nuya coobITUiA

Ta6nuua 6. NMonsa Taénuubl sys_events

Mone Tvn OnucaHue

repliD i8 CnyxebHoe nosie NoAcucTeMbl penmkalmm
replRev i8 Cnyxe6Hoe nosne nofcucTeMbl pennkawmm
replAct i8 Cnyxe6Hoe nosne noacucTemMbl pensvkalum
event_id i8 YHUKanbHbIl naeHTUdrKaTop cobbITus
sess_id i4 Homep ceccum

event_type i4 Tun cobbITuA

message c64 OnwucaHune cobbITUS

MpumeyaHus:

* B0O3MOXHble TUMNbI COOLITUI

event_type =1
message = "session_data_ready"

3akoHYeHa 3arpy3ka AaHHbIX U3 KIMPUHIOBOI CUCTEMbI B TOPTOBYIO Nepe/ HauasioM HOBOIi TOProBoii ceccum

event_type =2
message = "intraday_clearing_finished"

Bce pacyeTHble npoueaypbl B NPOMK/IVPUHIE 3aKOHYEHbI

event_type =4
message = "intraday_clearing_started"
Havano npomknvpuHra

event_type =5
message = "clearing_started"
Hayano ocHOBHOrO knvpuHra

event_type = 6
message = "extension_of_limits_finished"
Pas,quKKa JIMMUTOB 3aKOHYEeHa

event_type =8
message = "broker_recalc_finished"

JeHexHble cpefcTBa nocsie NPOMKIUPUHTA NepecUnTaHbl

Ta6nuua user_deal: XXypHan caenok nonb3oBartens

Ta6nuuya 7. Mona taénuybl user_deal

Mone Tun

OnucaHue

repliD i8

Cnyxe6Hoe none NofACUCTEMbI penvkaLmm
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Mone Tun Onucaxve

replRev i8 CnyxebHoe nosne nofcucTeMbl pennkawmm

replAct i8 Cnyxe6Hoe nosne nogcucTemMbl pensmkalum

sess_id i4 M peHTudmkaTop TOproBoii ceccum

isin_id i4 YHWKa/TbHbI YACIOBOM NAEHTUINKATOP MHCTPYMEHTA

id_deal i8 Homep caenku

id_deal_multileg i8 Homep caenku no ceaske

id_repo i8 Homep apyroii yactu caenku PEMNO

pos i4 Kos1-BO MO3WLWIA MO MHCTPYMEHTY Ha PbIHKE MOC/E CAEeNKN

amount i4 O6beMm, KON-BO eAMNHNL, MHCTPYMEHTA

id_ord_buy i8 Homep 3asBkuM nokynarens

id_ord_sell i8 Homep 3asBkM npogasua

price d16.5 LleHa

moment t Bpems 3aknoueHns caenku

nosystem il Mpu3HaK BHECUCTEMHOI cAenku

xstatus_buy i8 Cratyc cenkv co CTOPOHbI Nokynartens

xstatus_sell i8 CraTtyc cenkm co CTOpPOHbI NpogasLa

status_buy i4 Craryc cefkun co CTOPOHbI NOKynartens

status_sell i4 Cratyc cenku co CTOpPOHbI NpoAasLa

ext_id_buy i4 BHeLuHWiA HOMep 13 3as1BKM Nokynartens

ext_id_sell i4 BHeLHWA Homep U3 3as1BKM NpogaBLa

code_buy c7 Kop, nokynatens

code_sell c7 Koz npopgasua

comment_buy c20 KommeHTapwuii 13 3asiBKu nokynarens

comment_sell c20 KommeHTapuii 13 3asiBkv npoasLia

trust_buy i1 MpusHak Y (£OBEPUTENLHOMO YyNpasneHus) U3 3asBKu
nokynarens

trust_sell i1 MpusHak [Y (£OBepuUTENbLHOIO YyNpasfieHus)) W3 3asBku
npogasua

hedge_buy i1 Mpr3HaK XemKeBOoi cAenky Co CTOPOHbI NoKynaTens

hedge_sell i1 Mpu3HaK xe4KeBOl CAE/KN CO CTOPOHbI MpoAaBLa

fee_buy d26.2 C6op no caenke nokynarens

fee_sell d26.2 C6op no caenke npogasLa

login_buy c20 JlorvH nonb3oBatens nokynaresns

login_sell c20 JlornH nonb3oBartensi NpoaasLua

code_rts_buy c7 Kog PTC nokynarens

code_rts_sell c7 Kog PTC npogasua

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, 3anonHstorca Tonbko ans
CBOVIX CAENOK

* Monsa status_sell n status_buy sBnsawTcA 6UTOBBIMM Mackamu (NoApobHee cM. pasfgen Tunbl CAENOK,
dhopmuser_unpyemble Npy UCMOMHEHUN U UCTEYEHNUMN (DbIOYEPCOB U OMNLMOHOB)

o [InA TeXHUYEeCcKnx cAenok, SABAALLUMMNCA pe3ynbTataMmu CAENoK Mo MHCTpyMeHTam-CBA3Kam, nose nosystem
BCErfa yCTaHOBMEHO B 1, BHe 3aBMCYMOCTM OT TOTO, SIB/IAETCA /1M CAENKa No CBA3KE CUCTEMHON UM afpeCcHON.
[ina onpefeneHns CMCTEMHOCTU UCXOAHON CAENKN Ha[0 UCMOo/b30BaTh MPU3HAK NOSystem COOTBETCTBYOLLEN
3anucy Tabnuubl multileg_deal.

« [one id_repo cogepxuT HoMep apyroii yactu caenku PEMO. Ans |-/ yactu none cogepxuT Homep |- yactu,
ans |- yactn — Homep |-i

¢ Mone id_deal_multileg cogepxunT koA cAenku no MHCTPYMEHTY-CBA3KE, B C/ly4ae ecnu faHHas 3anvchb sB/seTcs
3annCcbio 0 TeXHUYeCKol caenke. B cnyyae caenkn no 06bIYHOMY UHCTPYMEHTY AilaHHOe nose coaepxur 0.

50



Lnto3 SPECTRA Plaza-2

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

* B cpenkax akcnvpauum id 3a8BKky Ha akCcnmpaumio ykasbiaetcs B nosne id_ord_buy, ecnv akcnmpuposancs onuyuoH
konn, nméo B none id_ord_sell, ecnn akcnvprpoBancs onuuoH nyT.

¢ B nonsax xstatus_sell n xstatus_buy nepsble 32 6uTa akBMBa/IEHTHbI NONSAM status_sell u status_buy, ocTanbHble
6UTbI 3ape3epBMPOBaHbI Mo/ AOMNOMHNUTESbHbIE CTATYChl 3asIBOK.

Ta6nuuya user_multileg_deal: XKypHan caenok nonb3oBaTtens no cBA3Kam

Ta6nuua 8. Nona Ta6nuuybl user_multileg_deal

Mone Tvn OnucaHue

repllD i8 Cnyxe6Hoe nosne NoAcMCcTeMbI pennkawmm

replRev i8 Cnyxe6Hoe nosne nogcMcTeMbl pennkaumm

replAct i8 Cnyxe6Hoe none nofcncTeMbl pennkawmm

sess_id i4 MpeHTrudmkaTop TOproBoii ceccmm

isin_id i4 M aeHTUdmKaTop MHCTPYMEHTA-CBA3KN

id_deal i8 Homep caenkn

isin_id_rd i4 MaeHTudmkaTop MHCTPYMEHTa NpsiMoii yacTu Peno

isin_id_rb i4 MpeHTudmkaTop MHCTPYMEHTa o6paTHoii yacTu Peno

isin_id_repo i4 MaeHTudmkarop MHCTpymeHTa Peno

duration i4 PasHnua B KanleHAapHbIX AHAX Mexay faTaMu UCMOSTHEHNS
2x dobtoyepcos (anmTensHocTb PEMNO)

id_deal_rd i8 MaeHTndomkatop 3anvcum nepsoli yactu PEMNO B Tabnuue deal

id_deal_rb i8 MpeHTudomkaTop 3anucu BTopoii yactu PEMO B Tabnuue deal

id_ord_buy i8 Homep 3asBkuM nokynarens

id_ord_sell i8 Homep 3asBkv npogasua

amount i4 O6beMm, KON-BO eAMHNL, MHCTPYMEHTA

price d16.5 LleHa nepBoii YacTu NapHoi CBA3KM

rate_price d16.5 CraBka cenku

swap_price d16.5 CBon-LieHa caenkun

buyback_amount d16.2 Cymma 06paTtHoro Bbikyna Ans caenok Peno

moment t Bpems 3ak/oueHns cAenku

nosystem il Mpu3HaK BHECUCTEMHOI CAeNku

xstatus_buy i8 PacLUMpeHHbI cTaTyc cAenkn Co CTOPOHbI NokKynartens

xstatus_sell i8 PaclunpeHHbI cTaTyc CAenkm co CTOPOHbI MpogasLia

status_buy i4 CTartyc cienku co CTOPOHbI NoKynaTesisi

status_sell i4 Crartyc cenku co CTOpPOHbI NpogasLa

ext_id_buy i4 BHeLHWiA HOMep 13 3asBKU Nokynartens

ext_id_sell i4 BHeLHWA Homep U3 3as1BKM NpogaBLa

code_buy c7 Ko nokynarens

code_sell c7 Koga npopgasua

comment_buy c20 KommeHTapuii 13 3asBku nokynarens

comment_sell c20 KommeHTapwin 13 3asBkv npogasua

trust_buy i1 MpusHak [Y (£OBEpUTENLHOIO YNpaBfeHus)) W3 3asBku
nokynarensi

trust_sell i1 MpusHak [Y (£oBepuTENbHOIO YynpasfieHus)) W3  3asBku
nposasua

hedge_buy i1 Mpr3HaK xempKeBOi cAenky Co CTOPOHbI NoKynaTtens

hedge_sell i1 Mpu3Hak xemKeBoi caenkyn co CTOPOHbI NpogasLa

login_buy c20 JloruH nonb3oBaTtens nokynarens

login_sell c20 JNloruH nonb3oBartens npogasua

code_rts_buy c7 Kop PTC nokynatens
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Mone Tvn OnucaHve

code_rts_sell c7 Kog PTC npogasua

MpumeyaHus:

e Monsa 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, 3anonHstoTrcs Tonbko 4718 CBOMX CAEN0K

« [Mone rate_price 4151 UHCTPYMEHTOB, TOPTyeMbIX B CBOMN LieHe, coaepxuT 0.

« B nonsx xstatus_sell n xstatus_buy nepsble 32 61Ta 3KBMBaNEHTHbI NONAM status_sell u status_buy, octanbHble

6UTHbI 3apes3epBupoBaHbl No4 A0NO/THUTESIbHbIE CTaTyCbl 3asBOK.

0x100000000

3anuch siBNsieTcs pe3ynikTaToM onepauun yaaneHus 3assku cepucom Cancel On Disconnect

Motok FORTS_OPTTRADE_REPL - OnunoHbI: 3asiBKU U cAesiku

Cxema gaHHbIX

Tabnuupl:

« orders_log - XXypHan 3aaBoK

¢ deal - XXypHan caenok

« heartbeat - Cnyxxe6Hasi Tabnmua cepBepHbIX YacoB

* sys_events - Tabnuua co6bITHiA

« user_deal - XXypHan caenok nons3osaresns

Ta6nuua orders_log: XXypHan 3asaBOK

Ta6nuua 9. Mona ta6nuybl orders_log

Mone Tun OnucaHue

repliD i8 CnyxebHoe none nofcucTeMbl pennkawmm

replRev i8 Cnyxe6Hoe nosne noacucTemMsl pensmkaLum

replAct i8 Cnyxe6Hoe nose NoAcMCcTeMbI pennkawmm

id_ord i8 Homep 3asBku

sess_id i4 MpaeHTudomkaTop TOprosoli ceccum

isin_id i4 YHUKasIbHbI/ YNCI0BOW MAEHTUMKATOP UHCTPYMEHTA

amount i4 Konunuyectso B onepauuu

amount_rest i4 OcTaslLUeecs KoNMyecTBo B 3asiBKe

id_deal i8 Kopg cpenku, coOTBETCTBYIOLLEN AAHHON 3anucy XypHana
3a5BOK

xstatus i8 PacLumpeHHbIi cTaTyc 3asBku

status i4 Craryc 3aaBKku

price d16.5 LleHa

moment t Bpems n3meHeHns coCTosHMSA 3aaBkn

dir i1 HanpasneHve

action i1 [LeiicTBre ¢ 3anBKoit

deal_price d16.5 LleHa 3ak/104eHHO caenkm

client_code c7 Kopg knnenTa

login_from c20 JloruH nonb3oBaTens, NOCTaBMBLLETO 3asBKY

comment c20 KommeHTapwuii Tpeligepa

hedge i1 Mpu3HaK xemKeBoi 3asBKN

trust i1 [Mpu3Hak 3asBKN JOBEPUTENBHOIO yrpasieHns

ext_id i4 BHeLIHWiA Homep

broker_to c7 Kog FORTS dhmpmbl-aipecaTta BHECUCTEMHOW 3a5BKM

broker_to_rts c7 Kog RTS dmpmbl-agpecata BHECUCTEMHOW 3a51BKM

broker_from_rts c7 Kog PTC knveHTa - BnagesnbLia 3asBKku
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Mone Tun Onucaxve

date_exp t [lata ncreyeHuns 3anBku

id_ord1 i8 Homep nepBoii 3a8BKM
local_stamp t JNokanibHoe BpeMs nonb3oBaTens
MpumeyaHus:

« [lone status npeacrasBnsieT coboii GUTOBYIO Macky

0x01 KoTuposouHas

0x02 BcTpeyHas

0x04 BHecuctemHasn

0x10 [Mpw BbICTaB/IEHWN 38ABKV HE NPOBEPAINCL AEHLIN MO K/TNEHTY
0x1000 3anuchb ABnseTca nocnefHeli B TpaH3akumm

0x100000 3anvcb AABNAETCA pesy/ibTatoM ornepalun nepemMeLleHns 3asaBkm
0x200000 3anucb ABNAETCA pesy/LTatom onepauun yaaneHusa 3asasku
0x400000 3anunchb AABNSETCA pe3y/ibTaTtoM rpynnoBoro yaaneHus
0x2000000 MNpy3Hak yaaneHnsa octaTka 3asaBKu Mo NpUYmMHe Kpocc-caesikn
0x00080000  3asska Fill-or-kill

« [lone action onvcbiBaeT AeicTere, NponsoLleaLlee ¢ 3asiBKOM
0 3asska ypaneHa
1 3anaBka gobaBneHa
2 3asBKa cBefeHa B CAeSKy

* Mone id_ordl CO4EepXUT HOMep nepBon 3asiBKM B nocnenosaresibHOCTUN I'IepeBbICTaBl'IeHVII?I 3asiBKN CO CpPOKOM
ncreyeHmna

* B none xstatus nepeble 32 6uUTa 3KBMBaIEHTHbI MO/ Status, OCTasibHble OWUTHI 3ape3epBUMPOBaHbI MO
[ONOSTHUTE/IbHbIE CTATYCbl 3a51BOK.
0x100000000  3anwuchb SIBASIETCA pe3ynbraTtoM onepalun yaaneHus 3asaskm cepucom Cancel On Disconnect

Ta6nuua deal: XXypHan caenok

Ta6nuuya 10. Mona Ta6nuubl deal

Mone Tun OnucaHue

repliD i8 Cnyxe6Hoe nosne NogcMcTeMbl pennkaumm

replRev i8 CnyxebHoe nosne nogcMcTeMbl pennkaumm

replAct i8 CnyxebHoe nosne nofcucTeMbl pennkawmm

sess_id i4 MaeHTudmkaTop TOproBoii ceccum

isin_id i4 YHUKasbHbI/ YNCOBOW NAEHTUUKATOP UHCTPYMEHTA
id_deal i8 Homep caenkn

id_deal_multileg i8 Homep caenkun no cesAske

pos i4 Kon-Bo no3uuuii N0 MIHCTPYMEHTY Ha pPbIHKe NOcne CAenku
amount i4 O6bem, KON-BO eANHUL, MHCTPYMEHTa

id_ord_buy i8 Homep 3as1Bkn nokynarens

id_ord_sell i8 Homep 3asBkM npogasLa

price d16.5 LleHa

moment t Bpewms 3akntouenns caenkm

nosystem i1 Mpr3HaK BHECUCTEMHO caenkn

xstatus_buy i8 PacluMpeHHbIii cTaTyc CAenKM CO CTOPOHbI NoKynaTesnst
xstatus_sell i8 PacLumpeHHbIit cTaTyc cenkn co CTOPOHbI NpoAaBLa
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Mone Tun Onucaxve

status_buy i4 Craryc cefkun co CTOPOHbI NOKynartens

status_sell i4 Cratyc cenku co CTOpPOoHbI NpoAasLa

ext_id_buy i4 BHeLuHWiA HOMep 13 3as1BKM Nokynartens

ext_id_sell i4 BHeLHWA Homep 13 3asiBKM NpogaBLa

code_buy c7 Kop, nokynatens

code_sell c7 Koga npopgasua

comment_buy c20 KoMmeHTapwii 13 3asiBKu nokynarens

comment_sell c20 KommeHTapuii 13 3asiBkv npoaasLia

trust_buy i1 MpusHak Y (£OBEPUTENLHOMO YyNpasneHus) U3 3asBKu
nokynarens

trust_sell i1 MpusHak [Y (£OBepuUTENbLHOIO YyNpasfieHus)) W3 3asBku
npogasLa

hedge_buy i1 Mpr3HaK XemKeBOoi cAenky Co CTOPOHbI NoKynarTens

hedge_sell i1 Mpu3Hak xe4KeBol CAE/KN CO CTOPOHbI MpoAaBLa

fee_buy d26.2 C6op no caenke nokynarens

fee_sell d26.2 C6op no caenke npogasLa

login_buy c20 JlorvH nonb3oBatens nokynaresns

login_sell c20 JlornH nonb3oBartensi NpoaasLa

code_rts_buy c7 Kog PTC nokynatens

code_rts_sell c7 Kop PTC npogasua

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 u status_buy aBnsoTca 6UTOBbIMU Mackamu, onpefensLwwyMmn cneytoluime 3Ha4eHns:
0x20 Cpenka aBnseTcs cAenkoi akcnupauum
* B cpenkax akcnupauuu none id_ord_sell 3anonHseTcs id 3asaBkn Ha akcnvpawuio

* B nonsax xstatus_sell n xstatus_buy nepsble 32 6uTa akBMBa/IEHTHbI NONsAM status_sell u status_buy, octanbHble
6UTbI 3ape3epBMPOBaHbI N0 AOMNOMHNUTESNbHbIE CTATYChl 3asBOK.

0x100000000  3anwuchb siBASETCA pe3y/ibraTtoM onepalun yaaneHus 3asasku cepucom Cancel On Disconnect
Ta6nuuya heartbeat: Cnyxe6Haa Taénvua cepBepHbIX HacoB

[JaHHas Tabnvua HanosHsieTcsl SAPOM TOProBOW CUCTEMbl C OMNpefeneHHol NepuoauyHOCTbI0 U MOXET 6biTb
1CMonb30BaHa A1 334a4 CUHXPOHU3aUMKM (Hanpumep, A1 MPOBEPKM NPUXOAAa BCEX CAEMOK 3a OonpeAeneHHbi
MOMEHT BpemeHu). Tabnuia Ucnonb3yetcs B pexvve [o6aBneHus 3anuceil; ouncTka Tabnuvibl NPOUCXOAUT B
HOYHOE BpEMS.

Ta6nuuya 11. Monsa Taénuubl heartbeat

Mone Tun OnucaHue

repliD i8 CnyxebHoe none nofcMcTeMbl pennkawmm
replRev i8 Cnyxe6Hoe nosne noacucTemMbl pensmkaLum
replAct i8 Cnyxe6Hoe nosne NofAcucTeMbl pennkawmm
server_time t [ata v Bpems cepsepa

Ta6nuuya sys_events: Ta6nuya coobITUiA

Ta6nuya 12. Mona Taébnuubl sys_events

Mone Tun OnucaHue

repliD i8 Cnyxe6Hoe none nofcuMcTeMbl pennkawmm
replRev i8 Cnyxe6Hoe nosne noacucTemMsl pensmkalum
replAct i8 Cnyxe6Hoe nosne NofAcuMcTeMbl pennkawmm
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Mone Tun Onucaxve

event_id i8 YHVKaNbHbIA AEHTUGUKATOP COBLITUSA
sess_id i4 Homep ceccuu

event_type i4 Tun cobbiTus

message c64 OnncaHune cobbITUSA

MpumeyaHus:

¢ Bo3MoXHble Tvnbl COOLITUIA

event_type=1
message = "session_data_ready"
3akoHueHa 3arpyska [aHHbIX U3 KJIMPYHIOBOI CUCTEMbI B TOPTOBYIO Nepes, Ha4asioM HOBOI TOProBOM ceccumn

event_type =2
message = "intraday_clearing_finished"
Bce pacyeTHble npoLeaypbl B NPOMK/IVPUHIE 3aKOHYEHb!

event_type =4
message = "intraday_clearing_started"
Hayano npomknvpuHra

event_type =5
message = "clearing_started"
Hayasio 0CHOBHOro KNupuHra

event_type = 6

message = "extension_of_limits_finished"

PazaBukka IMMUTOB 3aKOHYeHa

event_type =8

message = "broker_recalc_finished"

[eHexHble cpeficTBa nocsie NPOMK/MPUHra nepecynTaHbl

Ta6nuuya user_deal: )KypHan caenok nonb3oBaTens

Ta6nuua 13. Mona taénuubl user_deal

Mone Tvn OnucaHue

repllD i8 Cnyxe6Hoe nosne nogcucTemMsl pensmkalum
replRev i8 Cnyxe6Hoe nosne noacucTeMbl pennkaumm
replAct i8 Cnyxe6Hoe nosie noacucTemMbl penmkalum
sess_id i4 NaeHTudmkaTop TOproBoii ceccumn

isin_id i4 YHUKasIbHbI/ YNCI0BOW MAEHTUUKATOP UHCTPYMEHTA
id_deal i8 Homep caenkn

id_deal_multileg i8 Homep caenku no ceaske

pos i4 Kon-Bo no3uuuii N0 UHCTPYMEHTY Ha pbIHKe NOCc/ne CAenku
amount i4 O6beM, KO/-BO eiMHUL, MHCTPYMEHTa
id_ord_buy i8 Homep 3asBkM nokynarens

id_ord_sell i8 Homep 3as1BkM npogasua

price d16.5 LleHa

moment t Bpewmsi 3ak/1H0UeHNs caesnku

nosystem i1 Mpr3HaK BHECUCTEMHO cAenku
xstatus_buy i8 Craryc caenku co CTOPOHbI NoKynaTtesns
xstatus_sell i8 Craryc cfiefiku co CTOPOHbI NpofasLa
status_buy i4 Craryc ciefiky Co CTOPOHbI NoKynaress
status_sell i4 Cratyc cenku co CTOpPOHbI NpogasLa
ext_id_buy i4 BHeLHWA Homep U3 3asiBKM MoKynaTens
ext_id_sell i4 BHeLHWIA HoMep U3 3asBKM NpogasLa
code_buy c7 Kopa nokynarens

code_sell c7 Koga npopgasua
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Mone Tun Onucaxve

comment_buy c20 KommeHTapuii U3 3asBku nokynarens

comment_sell c20 KoMMmeHTapwuii 13 3asiBKv npofasLa

trust_buy i1 Mpusnak [Y (£oBepuTeNbHOIO YynpasfieHus)) W3  3asBku
nokynarens

trust_sell i1 MpusHak [Y (£OBepuUTENbHOTO YMNpaBfieHWs) W3  3asiBKu
npogasua

hedge_buy i1 Mpu3HaK XxeKeBO CAEMKN CO CTOPOHbI MOKynaTens

hedge_sell i1 Mpu3HaK XeKeBO cAeNKN CO CTOPOHbI NpofaBLa

fee_buy d26.2 C6op no caenke nokynarens

fee_sell d26.2 C6op no caenke npogasua

login_buy c20 JlorvH nonb3oBatens nokynarens

login_sell c20 JloruH nonb3oBatens npogasLa

code_rts_buy c7 Kog PTC nokynarens

code_rts_sell c7 Kog PTC npogasua

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, 3anonHstortca Tonbko ans
CBOVIX CAENOK

* [Mons status_sell u status_buy aBns0TCS GUTOBLIMU Mackamu, ONpeaensoLyMm creayowme 3Ha4YeHms:
0x20 Cpenka ABNSieTCS CAEMKON aKcnmpauum
* B cpenkax akcnupauun none id_ord_sell 3anonHseTcs id 3asaBky Ha akcnupauuio

* B nonsax xstatus_sell n xstatus_buy nepsble 32 6uTa aKBMBasIEHTHbI NONsAM status_sell u status_buy, octanbHble
6UTbI 3ape3epBMPOBaHbI N0 AOMNOMHNUTESbHbIE CTATYChl 3asBOK.

0x100000000 3anuchb SBMSETCA pe3ynbLTaToM onepauumn yaaneHus 3assku cepemcom Cancel On Disconnect

Motok FORTS ORDLOG REPL - NoTOK aHOHUMHBbIX 3asiBOK

Cxema gaHHbIX
Tabnuupl:
« orders_log - XXypHan 3a8B0K
« multileg_orders_log - XXypHan 3a8B0OK N0 CBSA3KaM
« heartbeat - Cnyxeb6Has Tabnmua cepBepHbIX HacoB
e sys_events - Tabnuua co6bITHiA

Ta6nuua orders_log: )KXypHan 3asaBok

Ta6nuua 14. Monsa Ta6nuubl orders_log

Mone Tun OnucaHue

repliD i8 Cnyxe6Hoe nosie NoacucTemMbl penmkalum

replRev i8 CnyxebHoe nosne nofcucTeMbl pennkawmm

replAct i8 Cnyxe6Hoe nosne nogcucTemMsl pensmkalum

id_ord i8 Homep 3asBku

sess_id i4 M aeHTndmkaTop TOproBoii ceccum

isin_id i4 YHVKaNbHbIA YNCNOBO MAEHTUCHMKATOP MHCTPYMEHTa
amount i4 KonunuyecTtso B onepauuu

amount_rest i4 OcTaslLUeecs KoNM4ecTBo B 3asiBKe

id_deal i8 M aeHTudmkaTop caenku no gaHHow 3anncu XypHasia 3asiBok
xstatus i8 PacLumpeHHbIi cTaTyc 3asBku

status i4 Craryc 3aaBku
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Mone Tun Onucaxve

price d16.5 LleHa

moment t Bpemsi usmeHeHUsi COCTOSIHWS 3as1BKN
dir i1 HanpasneHve

action i1 [elicTBure c 3asBKOl

deal_price d16.5 LieHa 3aknio4eHHol caenkn
MpumeyaHus:

« TMone status npeacTaensiet coboii 6UTOBYIO0 Macky

0x01

0x02

0x04

0x10

0x1000

0x100000

0x200000

0x400000

0x20000000

0x00080000

KotuposouHas
BcTpeuHas

BHecuctemHas

[pwv BbICTaBNEHWM 3a5BKN HE NPOBEPSA/IUCL AEHLIV MO K/TMEHTY

3anucb ABnseTcs n
3anuce ABNseTCA p
3anuck AenseTcs p
3anucb ABnseTca p
Mpun3Hak yaanexus

3asska Fill-or-kill

ocnefHelt B TpaH3aKLumm

e3y/IbTaToM onepauyy nepemMeLLieHrs 3asBKu
€3y/IbTaToM Oonepauyv yaaIeHNs 3asiBKv
€3y/IbTaToM rpynnoBoro yaaneHus

OoCTaTKa 3asdBKM No NpuynHe Kpocc-caenkn

« [lone action onvcbiBaeT AeincTere, NponsoLlesLlee ¢ 3asBKOi

0 3asBka ygaseHa

1 3asBka fobaBneHa

2 3asBKa cBefeHa B CAenky

* [one id_ordl coaepXnT HOMep NepBoli 3asiBKU B NOC/E€A0BATENLHOCTU NEPEBbICTABEHNI 3a5BKM CO CPOKOM

ncrtedyeHna

* B none xstatus nepeble 32 6uTa 3KBMBaIEHTHbI MO0 Status, OCTasibHble OGWTbI 3apes3epBsnpoBaHbl Mo
AO0NOSIHUTE/bHbIE CTaTyCbl 3aA4BOK.

0x100000000

3anuco ABnseTcs

pe3ynLTaTtoM onepauuv yaaneHus 3aseku cepsucom Cancel On Disconnect

Ta6nuuya multileg_orders_log: XXypHan 3asBOK N0 cBA3KaM

Ta6nuuya 15. Mona ta6nuuybl multileg_orders_log

Mone Tvn OnucaHve

repliD i8 CnyxebHoe nosne nofcucTeMbl pennkawmm

replRev i8 Cnyxe6Hoe nosne NofcMcTeMbl pennkawmm

replAct i8 Cnyxe6Hoe nosne NogcMcTeMbl pennkaumm

id_ord i8 Homep 3asBku

sess_id i4 MaeHTudmkaTop TOproBoii ceccumn

isin_id i4 YHUKasIbHbI/ YNCI0BOW MAEHTUUKATOP UHCTPYMEHTA
amount i4 Konunuectso B onepauuun

amount_rest i4 OcrTaBLUeecs KO/IMYeCTBO B 3a8BKe

id_deal i8 NaeHTUdmkaTop cAenku no faHHOW 3anucm XypHana 3asBok
xstatus i8 PacLumpeHHbIi cTaTyc 3asBku

status i4 Crartyc 3a8Bku

price d16.5 LleHa

moment t Bpems n3meHeHns coCToAHMSA 3aaBKN

dir i1 HanpasneHve
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Mone Tun Onucaxve

action i1 [LeiicTBre ¢ 3asBKOiA

deal_price d16.5 LleHa nepBoii HOTU 3aK/O4EHHOI CAeNKu
rate_price d16.5 CraBka 3aBK/

swap_price d16.5 CBon-LieHa 3as1Bk1

MpumeyaHus:

« [lone status npeacraBnsieT coboii GUTOBYO MacKy

0x01

0x02

0x04

0x1000
0x2000
0x20000
0x40000
0x20000000
0x00080000
0x100000000

KoTnposoyHas

BcTpeuHas

BHecuctemHas

3anucb ABNSETCA NocneaHeli B TpaH3akLum

3asgska Peno ¢ KL,

3asska Peno

O6bl4Has 3asBKa No CBA3Ke

Mpu3Hak yaaneHust octatka 3asiBkU MO NPUYNHE KPOCC-CAEMKN
3anska Fill-or-kill

3anuce fiBNsieTcs pe3y/ikTaToM onepaunn yaaneHus 3assku cepucom Cancel On Disconnect

« TMone action onuckIBaeT AelicTBre, Npou3oLLeLLee C 3asBKOI

0 3asBka yganeHa

1 3asBka fobaBneHa

2 3asBKa cBefeHa B cAenky

« [Mone rate_price /19 MHCTPYMEHTOB, TOPTyeMbIX B CBOM LieHe, coaepxuT 0.

*« B none xstatus nepsble 32 6uTa 3KBMBAJIEHTHbI MO0 Status, ocTasibHble OGUTbI 3apes3epBrpoBaHbl noa
AO0NONHNTENbHbIE CTaTyCbl 3aABOK.

« Ecnwn B Tabnuue multileg_orders_log none price pasHo 0, TO LieHa No 06enM Horam By4eT OAMHAKOBOW U paBHOW
PacyYETHOW LieHe Mo MHCTPYMEHTY Ha MOMEHT npeablayLleli Be4epHe KNMPUHIOBOWM ceccum.

Ta6nuuya heartbeat: Cnyxe6Haa Taénuua cepBepHbIX HacoB

[aHHasi Tabnmua HanosHsieTCs AAPOM TOProBOi CUCTEMbI C ONPEAENEeHHON MEPUOAUYHOCTBIO U MOXET OblTb
MCMoMb30BaHa AN1A 3a4a4 CMHXPOHM3aUMK (Hanpumep, A5 NPOBEPKM NMPUXOAa BCEX CAENOK 3a ONpefeseHHbIi
MOMEHT BpeMeHM). Tabnuua MCnonb3yeTcss B pexuMe f06aBMeHUs 3anuceil; ouncTka Tabnuubl NpoucxoauT B

HOUHOE BpeMSi.

Ta6nuuya 16. Mona ta6nuybl heartbeat

Mone Tuvn OnucaHue

repliD i8 Cnyxe6Hoe nosne NoacMcTeMbl pennkaumm
replRev i8 Cnyxe6Hoe nosie NoacucTeMbl penmkalum
replAct i8 CnyxebHoe nosne nofcucTeMbl pennkawmm
server_time t [arta v Bpemsi cepBepa

Tab6nuuya sys_events: Ta6nuya coobITUIA

Ta6nuua 17. Mons Tabnuupbl sys_events

Mone Tun OnucaHue

repliD i8 Cnyxe6Hoe nosne nofcucTeMbl pennkawmm
replRev i8 Cnyxe6Hoe nosne noacucTemMbl pensmkaLlum
replAct i8 Cnyxe6Hoe nosne nNoacMcTeMbl pennkaumm
event_id i8 YHWKabHbIA naeHTUMKaTop coobITUs
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Mone Tun Onucaxve

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

¢ BO3MOXHbIE TUMbI COOLITUI

event_type=1
message = "session_data_ready"
3akoHueHa 3arpyska [aHHbIX U3 KIIMPYHIOBOI CUCTEMbI B TOPTOBYIO Nepes, Ha4asloM HOBOI TOProBOi ceccumn

event_type =2
message = "intraday_clearing_finished"
Bce pacueTHble npoueaypbl B MPOMK/VPUHIE 3aKOHYEHbI

event_type = 4
message = "intraday_clearing_started"
Havasio npomMkvpuHra

event_type =5
message = "clearing_started"
Havasio 0CHOBHOIO KNvpuHra

event_type = 6
message = "extension_of_limits_finished"
Pa3aBukka MMMUTOB 3aKOHYeHa

event_type =8
message = "broker_recalc_finished"
[JeHexHble cpefcTBa nocse nNpoMKMPUHra nepecynTaHbl

Motok FORTS_DEALS_REPL - NOoTOK aHOHUMHbBIX CAEMO0K

Cxema gaHHbIX
Tabnuupl:
« deal - XXypHan cgenok
« multileg_deal - XXypHan caenok no ceaskam
* sys_events - Tabnuua co6bITHi
« heartbeat - CnyxebHasi Tabnmua cepBepHbIX HacoB

Ta6nuuya deal: XXypHan caenok

Ta6nuuya 18. Mona ta6nuybl deal

Mone Tun OnucaHue

repliD i8 Cnyxe6Hoe nosne nofcucTeMbl pennkawmm

replRev i8 Cnyxe6Hoe nosne noacucTemMbl pensvkaLlum

replAct i8 Cnyxe6Hoe nosne nNoacMcTeMbl penvkaumm

id_deal i8 Homep caenkn

sess_id i4 MaeHTudmkaTop TOproBoii ceccumn

isin_id i4 YHUKasIbHbI/ YNCI0BOW MAEHTUUKATOP UHCTPYMEHTA
pos i4 Kon-Bo no3unuuii N0 MIHCTPYMEHTY Ha PbIHKe MOCne CAeNKu
amount i4 O6beM, KON-BO eAMHNL, MHCTPYMEHTA

id_ord_sell i8 Homep 3asBkM npogasLua

id_ord_buy i8 Homep 3asBkuM nokynarens

price d16.5 LleHa

moment t Bpewms 3aknouenns caenku

nosystem i1 Mpu3HaK BHECUCTEMHOI cenkun

MpumeyaHus:
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* B cpenkax akcnupauuy id 3asiBKM Ha aKcnvpaumio ykasbiBaeTcsl B none id_ord_sell, ecnv 3To caenka no onumoHy,
B nose id_ord_buy B caenkax no gobovepcy A1 onumoHa konn, B none id_ord_sell B caenkax no gobovepcy Ans
onumoHa nyT.

Ta6nuuya multileg_deal: XXypHan cgenok no ceaskam

Ta6nuua 19. Mona Tabnuuybl multileg_deal

Mone Tun OnucaHue

repliD i8 CnyxebHoe none nofcMcTeMbl pennkawmm
replRev i8 Cnyxe6Hoe nosne nogcucTemMsl pensmkalum
replAct i8 Cnyxe6Hoe nosne NofAcucTeMbl pennkawmm
id_deal i8 Homep caenkn

sess_id i4 MaeHTudmkaTop TOproBoii ceccumn

isin_id i4 M aeHTUdmKaTop MHCTPYMEHTA-CBA3KN
id_ord_buy i8 Homep 3asBkuM nokynarens

id_ord_sell i8 Homep 3asBkv npogasua

amount i4 O6beMm, KON-BO eAMHNL, MHCTPYMEHTA

price d16.5 LleHa nepBoii YacTy NapHoii CBA3KM
rate_price d16.5 CraBka caenku

swap_price d16.5 CBon-LieHa caenkm

buyback_amount d16.2 Cymma 06paTtHoro Bbikyna Ans caenok Peno
moment t Bpems 3ak/oueHns caenku

nosystem il Mpu3HaK BHECUCTEMHOI caenku

Ta6nuuya sys_events: Ta6nuya coobITUiA

Ta6nuua 20. Mona Tabnuybl sys_events

Mone Tun OnucaHue

repliD i8 Cnyxe6Hoe none nofcucTeMbl pennkawmm
replRev i8 Cnyxe6Hoe nosne nofcucTeMbl pennkawmm
replAct i8 Cnyxe6Hoe nose NoAcMCTeMbI pennkawmm
event_id i8 YHUKanbHbIl naeHTUdKaTop cobbITys
sess_id i4 Homep ceccun

event_type i4 Tun cobbITuA

message c64 OnucaHue cobbITus

MpumeyaHus:

* B03MOXHble TUMNbI COOLITUI

event_type =1
message = "session_data_ready"

3akoH4yeHa 3arpyska faHHbIX U3 Kl'lVIpVIHFOBOVI CNCTeMbIl B TOProeyko nepen Ha4asiom HOBOVA Topr030|7| ceccun

event_type =2
message = "intraday_clearing_finished"

Bce pacyeTHble npoueaypbl B NPOMK/IVPUHIE 3aKOHYEHbI

event_type =4
message = "intraday_clearing_started"
Havyano npomMkivpuHra

event_type =5
message = "clearing_started"
Hayano ocHOBHOro KnupwuHra

event_type = 6
message = "extension_of_limits_finished"
Pasnsm»«a JIMMUTOB 3aKOH4YeHa

event_type =8
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message = "broker_recalc_finished"

[eHexHble cpefcTaa nocse NPoOMKINPUHra nepecymTaHbl

Ta6nuua heartbeat: Cnyxxe6Hasa Taénuua cepBepHbIX 4YacoB

[JaHHas Tabnuua HanosHseTcs SAPOM TOProBOW CUCTeMbl C OMNpefeneHHol NepuoauyHOCTbI0 U MOXET 6biTb
1CMoMb30BaHa 18 334a4 CUHXPOHU3aUMKM (Hanpumep, A4/1s NPOBEPKM NPUX0Aa BCEX CAEMOK 3a OonpeaeneHHbIi
MOMEHT BpemeHu). Tabnuua Ucnonb3yetca B pexvve [06aBneHus 3anuceil; ouncTka Tabnumibl NPOUCXOAUT B

HO4YHOE BpemMA.

Ta6nuua 21. Mona taénuubl heartbeat

Mone Tun OnucaHue

repliD i8 CnyxebHoe nosne nofcucTeMbl pennkawmm
replRev i8 Cnyxe6Hoe nosne nofcucTeMbl pennkawmm
replAct i8 Cnyxe6Hoe nose NoAcMCTEMbI pennkawmm
server_time t [ata v Bpems cepsepa

NMotok FORTS_FEE_REPL - MoToK KOMUCCUiA GUPXN

Cxema gaHHbIX
Tabnuupl:
« adjusted_fee - komuccun Gupxm

e sys_events - Tabnuua co6bITHiA

Ta6nuua adjusted_fee: kKomuccum GUpxU

Ta6nuua 22. Mona ta6nuupbl adjusted_fee

Mone Tvn OnucaHue

repllD i8 Cnyxe6Hoe nosne nogcucTemMbl pensmkaLlum
replRev i8 Cnyxe6Hoe nosne noacMcTeMbl pennkawumm
replAct i8 Cnyxe6Hoe nosie noacucTeMbl penmkalmm
id_deal i8 Homep caenku

moment t Bpems 3ak/o4eHNs cAenku

code_buy c7 Ko nokynarens

code_sell c7 Koa npogaBsua

initial_fee_buy d26.2 C6op no caenke nokynarens, rpy6o
initial_fee_sell d26.2 C6op no caenke npoaasLa, rpy6o
adjusted_fee_buy d26.2 C60op no caenke nokynarensi, TO4HO
adjusted_fee_sell d26.2 C60p no caenke npogasLa, TOYHO

id_repo i8 Homep apyroii yacTtu caenku PEMNO
id_deal_multileg i8 Homep caenku no ceaske

Ta6bnuua sys_events: Ta6nuua co6bITUi

Ta6nuuya 23. Mona Tabnuubl sys_events

Mone Tvn OnucaHue

repliD i8 Cnyxe6Hoe nosne NogcMcTeMbl pennkaumm
replRev i8 CnyxebHoe none nofcucTeMbl pennkawmm
replAct i8 Cnyxe6Hoe nosne nofcucTeMbl pennkawmm
event_id i8 YHUKanbHbI AeHTUGMKATOP COBLITHSA
sess_id i4 Homep ceccun

event_type i4 Tun cobbITuA

message c64 OnwncaHune cobbITUS

MpumeyaHus:
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* B0O3MOXHble TUMNbI COBbITUI

event_type =1
message = "session_data_ready"

3akoHuYeHa 3arpyska faHHbIX U3 KNIVPUHIOBOV CUCTEMbI B TOPTOBYIO Nepes, Hauasiom HOBOW TOProBoli ceccum

event_type =2
message = "intraday_clearing_finished"
Bce pacyeTHble npouenypbl B NPOMK/IVPUHIE 3aKOHYEHbI

event_type =4
message = "intraday_clearing_started"
Hauano npomMkimpuHra

event_type =5
message = "clearing_started"
Hayanio 0CHOBHOrO KmpuHra

event_type =6
message = "extension_of_limits_finished"
PazaBmkka MMMNTOB 3aKOHYeHa

event_type =8
message = "broker_recalc_finished"
[eHexHble cpeficTBa Nocsie NPOMKIMPUHra nepecynTaHbl

NMotok FORTS _FUTORDERBOOK_REPL - ®dblouepchl: Cpe3 cTakaHa

Cxema gaHHbIX

Tabnuupl:

« orders - Tabnuua akTUBHbIX (PbOYEPCHBIX 3asIBOK

« info - Vindopmauus o cTakaHax

Tab6nuua orders: Ta6nnua aKTUBHbIX DbIOYEPCHBLIX 3asBOK

Ta6nuuya 24. Mona Ta6nuubl orders

Mone Tvn OnucaHve

repliD i8 Cnyxe6Hoe nosne nogcucTeMbl pennkaumm
replRev i8 CnyxebHoe nosne nofcucTeMbl pennkawmm
replAct i8 Cnyxe6Hoe nosne nofcucTeMbl pennkawmm
id_ord i8 Homep 3asBku

sess_id i4 M peHTudmkaTop TOproBoii ceccum

client_code c7 Kog, knneHTa

moment t Bpemsi usMeHeHUsi COCTOSIHWS 3as1BKN

xstatus i8 PacLumpeHHbIi cTaTyc 3asBku

status i4 CraTtyc 3a8Bku

action i1 [lleiicTBre ¢ 3anBKoit

isin_id i4 YHVKabHbIA YNCN0BOI MAEHTUCHMKATOP MHCTPYMEHTa
dir i1 HanpasneHve

price d16.5 LleHa

amount i4 KonnuecTso B onepauum

amount_rest i4 OcrTaBLUeecs KoNMyecTBo B 3asiBKe

comment c20 KommeHTapwuii Tpeligepa

hedge i1 Mpu3HaK xemKeBoi 3asBKn

trust i1 lMpu3Hak 3asBKN JOBEPUTENBHOIO yrpasieHns
ext_id i4 BHeLUHWiA Homep

login_from c20 JloruH nonb3oBaTens, NOCTaBMBLLETO 3asBKY
broker_to c7 Kog FORTS dompmbl-agpecaTta BHECUCTEMHOW 3aBKM
broker_to_rts c7 Kog RTS dmpmbl-agpecarta BHECUCTEMHOW 3as1BKM
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Mone Tvn OnucaHve

date_exp t [lata ncreyeHuns 3anBku

id_ord1 i8 Homep nepBoii 3a8BKM
broker_from_rts c7 Kopg PTC knuneHTa - Bnagenbla 3asBku
init_moment t Bpems nosiBNeHust 3asiBku

init_amount i4 HauyanbHoe Ko/IM4ecTBo B 3asBKe
MpumeyaHus:

« [None status npeacraBnsieT coboii 6GUTOBYIO Macky

0x01
0x02
0x04
0x100000
0x200000
0x400000

0x20000000

KoTnpoBoyHas
BcTpeuHas

BHecuctemHas

3anncb AABNSETCA pe3y/ibTaTtoM onepaumn nepemMeLLeHs 3aaBKku

3anucb AABNAETCA pesybTatom onepauun yaaneHusa 3asasku

3anucb SIBNSIETCS pe3y/ibTaToM rpynmnoBoro yaasieHust

MNpr3Hak yaaneHnsa octaTka 3asaBKuW Mo NPUYMHEe KPOoCC-CAesKn

« [lone action onvcbIBaeT AeincTere, NponsoLleaLlee ¢ 3asBKOi

1 3asBka fobaBneHa

2 3asBKa cBefeHa B caenky

*« B none xstatus nepsble 32 6UTa 3KBMBa/IEHTHbI MO Status, OCTasibHble OGUTbI 3apes3epsrpoBaHbl Mo

[OO0NONMHUTENbHbIE CTaTyCbl 3aABOK.

0x100000000

Ta6nuua info: MHchopmauusa o ctakaHax

Ta6nuuya 25. Mona taé6nuubl info

3anuck ABseTCA pesynbTaTtom onepauumn yganeHus 3assku cepsmcom Cancel On Disconnect

Mone Tun OnucaHue

repliD i8 CnyxebHoe none nofcucTeMbl pennkawmm

replRev i8 Cnyxe6Hoe nosne noacucTemMsl pensmkalum

replAct i8 Cnyxe6Hoe nose NoAcMCcTeMbI pennkawmm

infolD i8 YHVKabHbIA KoY

logRev i8 PeBusns no blovyepcam Ha MOMEHT pOpMMPOBaHUSA
CHanwoTa

lifeNum i4 Homep X13HM BXOAALLEro NoToka

moment t Bpems hopmmpoBaHus cHanwoTta

Motok FORTS_OPTORDERBOOK_REPL - OnuyuoHbl: Cpe3 cTakaHa

Cxema gaHHbIX

Tabnuupl:

« orders - Ta61w|u,a AKTUBHbIX OMUMNOHHbIX 3aABOK

« info - ViHdopmauus o cTakaHax

Ta6nuua orders: Ta6nuLa aKTUBHBIX ONLMOHHBIX 3asiBOK

Ta6nuuya 26. Mona Taénuubl orders

Mone Tun OnucaHue
repliD i8 CnyxebHoe none nofcMcTeMbl pennkaumm
replRev i8 Cnyxe6Hoe nosne noacucTemMsl pensmkaLlum
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Mone Tun Onucaxve

replAct i8 CnyxebHoe nosne nofcucTeMbl pennkawmm
id_ord i8 Homep 3asBku

sess_id i4 M peHTudmkaTop TOproBoii ceccum

client_code c7 Kog knneHta

moment t Bpems n3meHeHns coCTosAHMA 3aaBkn

xstatus i8 PacLumpeHHbIi cTaTyc 3asBku

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:

« TMone status npeacTaenser coboii 6UTOBYIO Macky

0x01 KoTupoBsouHas

0x02 BcTpeuHas

0x04 BHecuctemHasn

0x100000 3anucb AABNAETCA pesy/iLTatoM onepalun nepemMeLleHns 3asaBku
0x200000 3anuncb ABNSETCA pe3ysibTaToM onepaummn yaaneHus 3asasku
0x400000 3anunce AABNSETCA pe3y/ibTaTtoM rpynnoBoro yaaneHus

0x20000000 Tpu3Hak yaasieHus octaTka 3asaBKu1 M0 NPUYUHE KPOCC-CAENKM
 [Mone action onvcbiBaeT AeiicTBre, NponsoLleLuee ¢ 3aABKON

1 3asBka pgob6asneHa

2 3asBKa cBefeHa B cAenky

« B none xstatus nepsble 32 6uTa 3KBMBAJIEHTHbI MO0 Status, ocTasibHble OUTbI 3ape3epsrpoBaHbl noa
AO0NONTHNTENbHbIE CTaTyCbl 3aABOK.

0x100000000 3anuchb SBMSETCA pe3ynbLTaToM onepauumn yaaneHus 3assku cepemcom Cancel On Disconnect

Ta6nuua info: MHchopmauusa o ctakaHax

Ta6nuya 27. Mona taénuubl info

Mone Tun OonucaHue

repllD i8 Cnyxe6Hoe nosie NoacucTeMbl penmkalum
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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 PeBn3usi no onymoHam Ha MOMEHT (DOPMMPOBAHUS CHAMLWOTa
lifeNum i4 Homep X13HN BXOAALLEro noToka

moment t Bpemsi hopMmnpoBaHus cHanwoTa

Motok FORTS_ORDBOOK_REPL - Cpe3 ctakaHa. AHOHUMHbIA

Cxema gaHHbIX
Tabnuupl:
¢ orders - Tabnuua akTUBHbIX aHOHUMHbIX 3a5IBOK

« info - VIHdhopmauus o cTakaHax

Ta6nuuya orders: Ta6nuua aKTUBHbIX AHOHUMHbIX 3a1BOK

Ta6nuuya 28. Mona taénuybl orders

Mone Tun OnucaHue

repliD i8 CnyxebHoe none nofcucTeMbl pennkawmm
replRev i8 Cnyxe6Hoe nosne nofcucTeMbl pennkawmm
replAct i8 Cnyxe6Hoe nosne NoAcMCTeMbI pennkawmm
id_ord i8 Homep 3asBku

sess_id i4 MpaeHTudmkaTop TOprosoli ceccum

moment t Bpems n3meHeHns CoCTOAHUSA 3asBkN
xstatus i8 PacLumpeHHbIi cTaTyc 3asBku

status i4 CraTtyc 3asBku

action i1 [lleiicTBre ¢ 3anBKoit

isin_id i4 YHVKaNbHbIA YNCN0BO NAEHTUCHMKATOP MHCTPYMEHTa
dir i1 HanpasneHve

price d16.5 LleHa

amount i4 KonnuecTso B onepauum

amount_rest i4 OcTaBLUeecs KO/IMYECTBO B 3as1Bke
init_moment t BpeMms nosiBneHust 3asaBku

init_amount i4 HauyanbHoe Ko/imyecTBO B 3asiBKe
MpumeyaHus:

« [lone status npeacraBnsieT coboii 6GUTOBYO Macky

0x01 KoTnposoyHas

0x02 BcTpeuHasn

0x04 BHecuctemHasn

0x100000 3anncb AABNAETCA pesy/ibTatoM onepalun nepemMeLLeHns 3asaskm
0x200000 3anunch AABNSETCA pe3y/bTaTtoM onepaummn yaasieHus 3asBku
0x400000 3anuch ABNAETCA pe3y/ibTaTtom rpynnosoro yaaneHus

0x20000000  [pu3Hak yaaneHuss octaTka 3asaBKku No NpuyYnHe KPocc-caenkm
« [one action onvcbiBaeT AeiicTBre, NponsoLLesLlee ¢ 3asBKOM
1 3anBka gobaBneHa

2 3asBka cBefeHa B cAesKy
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*« B none xstatus nepsble 32 6uTa 3KBMBAJIEHTHbI MO0 Status, ocTasibHble OUTbI 3apes3epBrpoBaHbl noa
AO0NONTHUTENbHbIE CTaTyCbl 3aABOK.

0x100000000  3anwuchb SIBASIETCA pe3y/ibTaTtoM onepauun yganeHms 3asasku cepucom Cancel On Disconnect

Ta6nuua info: MHchopmaumsa o ctakaHax

Ta6nuua 29. Mona taénuuybl info

Mone Tvn OnucaHue

repllD i8 Cnyxe6Hoe nose NoAcMCTeMbI pennkawmm
replRev i8 Cnyxe6Hoe nosne NogcMcTeMbl pennkaumm
replAct i8 Cnyxe6Hoe none nofcuMcTeMbl pennkawmm
infolD i8 YHVKaNbHbIA KoY

logRev i8 PeBn3ns Ha MOMEHT POpMMPOBaHNSA CHIMLWOTa
lifeNum i4 Homep Xu3HN BXOAALLErO NOTOKa

moment t Bpewms chopmmpoBaHms cHanwoTa

Motok FORTS_FUTCOMMON_REPL - ®dblouepchl: oouas
uHcopmayun
Cxema gaHHbIX

Tabnuupl:
« common - O6Lan nHpopmarms no ceccum
Ta6nuua common: O6uas nHchopmayums no ceccuu

Tabnuua cogepxut

Ta6nuua 30. Mona Taénuubl common

Mone Tvn OnucaHue

repllD i8 Cnyxe6Hoe nosne NofAcMcTeMbl pennkawmm

replRev i8 Cnyxe6Hoe nosne nogcMcTeMbl pennkaumm

replAct i8 Cnyxe6Hoe nosne 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 3asiBKax Ha Npogaxy C siyyluei LeHomn

best_buy d16.5 LleHa nyuLeli 3asiBKU Ha NOKYMNKY

amount_buy i4 KonnuecTtBo B 3asiBKax Ha NOKYMKy C NyyLleit LeHoi

price d16.5 LleHa nocnegHeii caenku

trend d16.5 TpeHA W3MeHeHus LeHbl (pasHuua mexgy ueHamu AByX
nocnefHNX CAENoK)

amount i4 KonnuecTBo B nocnefHeii caenke

deal_time t [aTa n Bpems nocnenHei caenkm

min_price d16.5 MuvHUManbHas LeHa

max_price d16.5 MakcumasnibHas LeHa

avr_price d16.5 CpefHeB3BeLLeHHas LeHa

old_Kkotir d16.5 PacueTHas ueHa npefbiaylieii ceccum

deal_count i4 KonnuecTtBo caenok

contr_count i4 O6Luee KOIMYECTBO KOHTPAKTOB B cAeslkax

capital d26.2 CyMMapHbIii 06bEM cenoK B pyonsix

pos i4 TekyLLee KO-BO OTKPbITbIX NO3NLWIA

mod_time t [ata n Bpems usmeHeHus 3anuncu
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Mone Tun Onucaxve

cur_Kotir d16.5 TekyLuas KoTMpOBKa

cur_kotir_real d16.5 PbIHOYHasA KOTMPOBKa

orders_sell_qty i4 KonnyecTtBo 3adBOK Ha Npogaxy
orders_sell_amount i4 O6bEM B KOHTpakTax B 3asiBkax Ha Npogaxy
orders_buy_qty i4 KonmuecTtBo 3asBOK Ha NOKYMNKY
orders_buy_amount i4 O6bEM B KOHTpaKTax B 3asiBKax Ha Mokynky
open_price d16.5 LleHa oTKpbITUA

close_price d16.5 LleHa 3akpbITus

local_time t Mone Ana MOHWUTOPWHIa penankaumm common
MpumeyaHus:

« [Mone open_price coaepXmT LieHyY NEPBOI CAENKU B TEKYLLEN CeCCUM, a ecnn eé HeT, To 0

« [Mone close_price coaepXuT LeHy nocnegHeli CAenkn B TEKYLLER ceccum, a ecnu eé Het, To 0
Notok FORTS_OPTCOMMON_REPL - OnuuoHbI: o6Las
UHpopmayusn
Cxema gaHHbIX

Tabnuupl:

« common - O6Lwas nHchopmauma no ceccum
Ta6nuua common: O6uas nHchopmayums no ceccuu

Tabnuua cogepxuT

Ta6nuuya 31. Mona taénuuybl common

Mone Tvn OnucaxHuve

repllD i8 Cnyxe6Hoe nosne NoAcucTeMbl pennkawmm

replRev i8 Cnyxe6Hoe nosne nogcucTeMbl pennkaumm

replAct i8 CnyxebHoe none nofcucTeMbl pennkawmm

isin_id i4 YHUKasIbHbI/ YNCI0BOW MAEHTUMKATOP UHCTPYMEHTA

sess_id i4 M aeHTudmkaTop TOproBoii ceccum

best_sell d16.5 LleHa nyuiueli 3aBK1 Ha Npogaxy

amount_sell i4 KonnuecTso B 3asBKax Ha Npogaxy C Slyyluei LeHomn

best_buy d16.5 LleHa nyuLueli 3asiBKM Ha NOKYMNKY

amount_buy i4 KonnuecTtso B 3asiBKax Ha NOKYMKy C NyyLlei LeHoi

price d16.5 LleHa nocnegHei caenku

trend d16.5 TpeHA M3MeHeHVs LeHbl (pasHuua mexgy ueHamu Ayx
nocnefHNX CAENoK)

amount i4 KonnuecTBo B nocnefHeii caenke

deal_time t [ata n Bpems nocnegHei caenkm

min_price d16.5 MuvHUManbHas LeHa

max_price d16.5 MakcumasnibHas LeHa

avr_price d16.5 CpefHeB3BeLLeHHas LeHa

old_Kkotir d16.5 PacueTHas ueHa npefbiaylieii ceccum

deal_count i4 KonnuecTtBo caenok

contr_count i4 O6Luee KOMYECTBO KOHTPAKTOB B cAesKax

capital d26.2 CyMMapHbIii 06bEM cieNoK B py6nsix

pos i4 TekyLLee KO-BO OTKPbITbIX NO3NLIWIA

mod_time t [lata v Bpems usmeHeHus 3anuncu
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Mone Tun Onucaxve

isin_is_spec i1 Mo 3TOMY MHCTPYMEHTY ceilyac BO3MOXHO NojasaTb 3anpochl
Ha KOTVPOBKY.

orders_sell_qty i4 KonnyecTtBo 3asBOK Ha Npogaxy

orders_sell_amount i4 O6BLEM B KOHTPaKTax B 3asiBKax Ha npogaxy

orders_buy_qty i4 KonmuecTtBo 3asBOK Ha MOKYMNKY

orders_buy_amount i4 O6BLEM B KOHTPaKTax B 3asBKax Ha NMOKynKy

open_price d16.5 LleHa oTKpbITUS

close_price d16.5 LleHa 3akpbITus

local_time t MMone Ans MOHUTOPMHIA peniMKaLum common

MpumeyaHus:

« [Mone open_price COAEPXUT LIEHY NEPBOIA cAenku B TeKyLLell ceccum, a ecnu eé Her, To 0

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

MOTOKM arperMpoBaHHbIX CTaKaHOB

Cxema gaHHbIX

Tabnuup:

« orders_aggr - ArpernpoBaHHble CTakaHbl
Ta6nuua orders_aggr: ArpermpoBaHHble CTaKaHbl

Tabnuua CoLEpXWT CMUCOK arperMpoBaHHbIX KOTUPOBOK. Kakaas arperpoBaHHasi KOTMPOBKA sBsieTcs
pe3ynLTatoM CyMMMPOBaHUS MO O6bEMY aKTUBHbIX 3asBOK C OAMHAKOBLIMU WHCTPYMEHTOM, LEHON W
HanpasneHuemM.

PexuMbl UCMO/b30BaHUSA TabnuLbl B 3aBUCMMOCTY OT PEXUMOB PaboThbl TOPrOBOM CUCTEMbI:

» HouHoii nepviog - Tabnuubl cofepXar AaHHble Ha MOMEHT 3aBepLUeHUsl BedepHeli ceccum

« ToproBas ceccusi 10 NPOM. K/IMPUHTa - TabNMLA 0GHOBSIETCA aKTUBHBIMU 3asiBKaMu

* TpOM. KNUPUHT - Tabnnua He OGHOB/SIETCS U COAEPXUT AaHHble HA MOMEHT Hayana NpPoM. KMpUHra
« ToproBas ceccusi Noc/e NPOM. KNMpUHTa - Tabnmua 06HOBSIETCA aKTUBHBIMU 3asiBKaMu

e KnvpuHr - Tabnuua oumiaeTcst

* BeuepHsa Toprosas ceccus - Ta6I'IVILI,a 06HOBNSETCH aKTUBHBLIMU 3asiBKaMm BeqepHeVl ceccun

Ta6nuuya 32. Mona Taénuubl orders_aggr

Mone Tun OnucaHue

repliD i8 Cnyxe6Hoe nosne NogcMcTeMbl pennkaumm

replRev i8 CnyxebHoe none nofcMcTeMbl pennkawmm

replAct i8 Cnyxe6Hoe nosne noacucTemMsl pensmkaLum

isin_id i4 YHUKasbHbI YNCIOBOW NAEHTUUKATOP UHCTPYMEHTA
price d16.5 LleHa koTupoBkM

volume i8 O6beM arperrpoBaHHO KOTUPOBKK

moment t Bpemsi nocnegHero 06HOBNEHNS KOTUPOBKY

dir i1 HanpasrieHvie KOTUPOBKY

MpumeyaHus:

e 3anucu B TabnMue MOryT OB6HOBNSTLCS MOSHOCTbLIO, T.e. OGHOBMATLCA MOXET He TO/bKO 06BLEM KOTUPOBKM
(volume), HO M WHCTPYMEHT, LieHa, HanpasfeHue. B cryyae HACTYNIEHUst Takoro COGbLITUSI CuMTaeTcsl, YTo
npeablayLLas KOTMPOBKA BbILL/IA U3 CTakaHa, a HoBasi — NOSIBUACh.

e B Ta6nuue MOryT MpUCYTCTBOBaTb 3anucy C HyneBbiM 06bEMOM (volume = 0). Takue 3anucu cnepyet
UrHopupoBatb. Mpy 3TOM, MOXET NMPOUCXOAUT OGHY/EHWE CYLLECTBYIOLEA KOTUPOBKM — 3TO O3HAYAET, YTo
KOTMPOBKA BbILL/A U3 CTakaHa WK 3ano/iHeHMe HyneBoli KOTUPOBKY KakuMu IM60 3HAUEHUAMM — 3TO 03HAYAET,
UTO KOTMPOBKA C HOBLIMM 3HAUYEHWSIMU BOLL/IA B CTAKaH.
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NMotok FORTS_POS_REPL - UHhopmauusa o nosnumax

Cxema gaHHbIX
Tabnuupl:
 position - MNo3nunn KIMEHTOB
¢ sys_events - Tabnuua co6bITUiA

Ta6nuua position: Mo3nyun KNMeHTOB

Tabnmua cogepXuT nHopMaLmio 0 NO3NUMUAX KIIMEHTOB.

Ta6nuuya 33. Mona taénuubl position

Mone Tun OnucaHue

repliD i8 Cnyxe6Hoe none nofcMcTeMbl pennkawmm

replRev i8 Cnyxe6Hoe nosne nogcucTemMbl pensmkaLlum

replAct i8 Cnyxe6Hoe nosne nofcucTeMbl pennkawumm

isin_id i4 YHUKasbHbI/ YNCI0BOW MAEHTUUKATOP UHCTPYMEHTA

client_code c7 Kopg knnenta

open_gty i4 KonnuecTtBo no3uuuii Ha Havano ceccun

buys_qty i4 KonmuecTBo KynseHHbIX KOHTPAKTOB B XO4e Ceccun

sells_qty i4 KonmuecTso NpoAaHHbIX KOHTPaKTOB B X0Ae ceccuu

pos i4 TekyLuas nosuums

net_volume_rur d26.2 HeTTo-cymma aeHer, B py6nsix, Ha KOTOPYH Obl/I COBEpLUEHBI
caenkn. TlonoxuTeNlbHOE YMCNO -  AeHbIV  NPUXOAAT,
oTpuLaTenbHoe - AeHbI BbiniauvBatoTcs

last_deal_id i8 Homep nocnegHeli coenku

waprice d16.5 CpefHeB3BeLleHHas LeHa

Ta6nuuya sys_events: Ta6nuya coobITUiA

Ta6nuua 34. Nona Tabnuubl sys_events

Mone Tvn OnucaxHue

repllD i8 Cnyxe6Hoe nosne nogcucTemMbl pensmkaLlum
replRev i8 Cnyxe6Hoe nosne NoAcMcTeMbl pennkawumm
replAct i8 Cnyxe6Hoe nosie NoacucTeMbl penmkalum
event_id i8 YHVKaNbHbIA naeHTUGUKaTOp COBbLITUA
sess_id i4 Homep ceccuu

event_type i4 Tun cobbiTus

message c64 OnuncaHune cobbITUSA

MpumeyaHus:

¢ Bo3MOXHble Tunbl COOLITUIA

event_type =1
message = "session_data_ready"

3akoH4yeHa 3arpyska faHHbIxX U3 KI'IVIpVIHI'OBOVI CNCTeMbIl B TOProeyro nepen Ha4asiom HOBOVA Toproson ceccun

event_type =2
message = "intraday_clearing_finished"

Bce pacueTHble npoueaypbl B MPOMK/IVPUHTE 3aKOHYEHbI

event_type =4
message = "intraday_clearing_started"
Hayano npomknpuHra

event_type =5
message = "clearing_started"
Hayano ocHOBHOro KnupwuHra




Lnto3 SPECTRA Plaza-2

event_type = 6

message = "extension_of_limits_finished"
Pa3aBwxka NMMUTOB 3aKoHYeHa

event_type =8

message = "broker_recalc_finished"
[LleHexHble cpeacTaa nocsie NPOMK/IMPUHIA NepecynTaHbl

Motok FORTS_PART_REPL - NlHchopmauunsa o cpeagcrTBax, IMMUTax u
HacTpoMKax puck-napameTpoB

Cxema gaHHbIX

Tabnuupl:

« part - CpeficTBa, MMUTBI Y HACTPOIKM PUCK-NapameTpoB K/IMEHTOB

 part_sa - CpeacTBa v IMMUTI

* sys_events - Tabnuua cob6bITHi

Ta6nuuya part: CpegcTBa, IMMUTBI U HACTPOWKU PUCK-NapamMeTPOB K/IMEHTOB

Tabnuua coaepXUT MHChOPMALIMI0 O SIMMKTAX M O HACTPOIKax PUCK-NapaMeTpoB /1S KTMEHTOB

Ta6nuua 35. Mona taénuubl part

Mone Tvn OnucaxHve

repliD i8 Cnyxe6Hoe nosne nofcucTeMbl pennkawmm

replRev i8 Cnyxe6Hoe nosne noacucTemMbl pensvkaLlum

replAct i8 Cnyxe6Hoe nosne nNoacMcTeMbl penvkaumm

client_code c7 Kog knneHta

coeff_go d16.5 KoathdpmmeHT knameHTtckoro MO

coeff_liquidity d16.5 KoathpmmeHT NnKBUAHOCTU

money_old d26.2 Bcero geHer Ha koHeLl, npeablayLei ceccun

money_amount d26.2 Bcero geHer

money_free d26.2 CB060gHO aeHer

money_blocked d26.2 3abnoknpoBaHo feHer

pledge_old d26.2 3as10roB Ha Havas1o ceccum

pledge_amount d26.2 Bcero 3anoros

pledge_free d26.2 CBo604HO 3a510roB

pledge_blocked d26.2 3abnoknpoBaHo 3as10roB

vm_reserve d26.2 3HayeHe BapuaLMOoHHOV MapXu Mo 3aKpbITbIM MO3ULMSM,
KOTOpOe YXe YYTeHO B CBOOOAHbIX CpeAcTBax. 3Hak
rnokasbiBaeT HanpaefeHne ydyeTa CpeAcTB: B Cryvae
3HaYeHMs1 CO 3HaKOM «+» CBOOOAHble CpeAcTBa KIMeHTa
yMeHbLUATCA Ha BenuuuHy BM, B cnydyae 3HayeHus co
3HaKOM «-» CBOOOAHbIE CpeACTBa K/IMEHTa YBeNMyMBatoTCs
Ha BenuuuHy BM

vm_intercl d26.2 BapvaunoHHasa mapxa, cnmcaHHas uiv nosiyyeHHas B Npom.
KIMPUHT

fee d26.2 CnucaHHbIli c6op

fee_reserve d26.2 3ab6n10k1poBaHHbIi peseps cbopa nof 3asBKu

is_auto_update_limit i1 Mpr3HaK aBTOMATUYECKON KOPPEKUMW NNMUTa Ha BeIMYnHY
Aoxofa npu 3akauke nocne kanpuHra: 0-HeT, 1-MeHATb.

no_fut_discount i1 dnar 3anpeLyeHns NCNob30BaHUs CKMAKM No blovepcam: 1-
3anper, O-HeT

limits_set i1 Hannuune yctaHOBNEHHbIX LEHEXHOrOo Y 3a/10r0BOro JIMMUTOB

premium d26.2 Mpemuns

premium_order_reserve f Pe3epB npemun nog, 3asBku

balance_money d26.2 Canbo AeHEXHbIX TOProBbIX NEPEBOAOB 3a TEKYLLYH CECCU0
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Mone Tvn OnucaHve

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

money_pledge_amount d26.2 CyMMapHasi OLeHOYHas CTOMMOCTb 3a/10f0B  MOJSIHOMO
obecneyeHus

num_clr_2delivery i4 KonmyectBo  KNMPWHIOB, 3a  KOTOpOE  BK/IHOYAOTCA
cLueHapuu aKcmMpauun Ans pacyeta pUCKoB MO 6nvkHel
HekBapTa/lbHOWM Cepun ONUUOHOB A1 AAaHHOT0 pasjena

exp_weight d3.2 Bec puck-npocuns ¢ y4eTOM CLEeHapueB aKcnmpalmm

Ta6nuua part_sa: Cpegcrsa v NMMAUTbI

Ta6nuuya 36. Mona Ta6nuybl part_sa

Mone Tvn OnucaHue

repllD i8 Cnyxe6Hoe nose NoAcMCcTeMbl pennkawmm

replRev i8 Cnyxe6Hoe nosne nogcMcTeMbl pennkaumm

replAct i8 Cnyxe6Hoe none nofcucTeMbl pennkaumm

settlement_account cl2 PacueTHbIli Kog,

money_amount d26.2 Bcero aeHer

money_free d26.2 CBo60aHoO aeHer

pledge_amount d26.2 Bcero 3anoros

money_pledge_amount d26.2 CyMMapHasi OLEHOYHast CTOMMOCTb 3a/10T0B  MOJSIHOTO
obecneyeHuns

liquidity_ratio d16.5 KoathdpuLMeHT NMKBMAHOCTN AN pasfeneHns pyo6sm-3anorm

Tabnuuya sys_events: Ta6nuya coobITUIA

Ta6nuua 37. Nona Tadbnuubl sys_events

Mone Tun OnucaHue

repliD i8 Cnyxe6Hoe nosne nofcucTeMbl pennkawmm
replRev i8 Cnyxe6Hoe nosne nogcucTemMbl pensvkaLlum
replAct i8 Cnyxe6Hoe nose NoacMcTeMbl penvkaumm
event_id i8 YHUKa/bHbI nAEHTUGNKATOP COObITHA
sess_id i4 Homep ceccuun

event_type i4 Tun cobbITuA

message c64 OnucaHue cobbITus

MpumeyaHus:

* B03MOXHble TUMNbI COOLITUI

event_type=1
message = "session_data_ready"
3akoHuyeHa 3arpyska [aHHbIX U3 KIIMPVYHIOBOI CUCTEMbI B TOPTOBYIO Nepes, Ha4asioM HOBOI TOProBOi ceccumn

event_type = 2
message = "intraday_clearing_finished"
Bce pacueTHble npoLeaypb! B MPOMKAVPUHIE 3aKOHYEHbI

event_type =4
message = "intraday_clearing_started"
Hauano npomkvpuHra

event_type =5
message = "clearing_started"
Havasio 0CHOBHOIO KNvpuHra

event_type = 6
message = "extension_of_limits_finished"
Pas,u,anKKa JIMMUTOB 3aKOHYEeHa

event_type =8
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message = "broker_recalc_finished"
[JeHexHble cpeacTsa nocse NPOMK/MPUHIa NepecynTaHbl

Motok FORTS_FUTINFO_REPL - ®bloyepchbl: cripaBovyHasi U
ceccuoHHasi uHcpopmaums

Cxema gaHHbIX

Tabnuupl:

« delivery_report - OTueT 0 nocTaske

fut_rejected_orders - OTBeprHyTbie B K/TMPUHT 3a51BKN

fut_intercl_info - nHdpopmauusi o BM, paccuntaHHo No pesysibratam NpoM. KIMpuHra

« fut_bond_registry - CnpaBoyHvK napameTpoB o6nurawmii

« fut_bond_isin - CnpaBo4HNK NHCTPYMEHTOB 06mrauuii

¢ fut_bond_nkd - HK/J, Ha faTtbl Bbinnar KyrnoHoB

« fut_bond_nominal - Pasmepbl BbinaaT HOMWHa/IbHO CTOMMOCTM 0G/IMraLmm

« usd_online - TpaHcnsauus kypca USD

« fut_vcb - CnpaBoYHVK TOPryeMbIX aKTUBOB

multileg_dict - CnpaBo4YHMK CBA30K

session - MiHhopmMaumsa o TOproBoii ceccum

« fut_sess_contents - CNpaBoYHWK TOPryeMbIX MHCTPYMEHTOB

« diler - CnpaBo4YHMK UMeH hmpm

investr - CnpaBOYHWK KNIMEHTOB

fut_instruments - CnpaBoOYHNK MHCTPYMEHTOB

« fut_sess_settl - Pe3ynstarbl KIMPUHra: pacyeTHble LieHbl

* sys_messages - COO6LLEHVSI TOPFOBOI CUCTEMbI

fut_settlement_account - PacueTHblli Kog,

« fut_margin_type - Tun MmapxupoBaHus

« rates - CnpaBoYHWK KypCOB BasloT

prohibition - 3anpeTbl

e sys_events - Tabnuua co6bITHiA

Ta6nuua delivery_report: OTueT 0 nocrtaBkKe

Ta6nuua 38. Mona Tabnuubl delivery_report

Mone Tvn OnucaHue

repliD i8 Cnyxe6Hoe nosne nogcMcTeMbl pennkaumm

replRev i8 Cnyxe6Hoe nosne nofcucTeMbl pennkawmm

replAct i8 Cnyxe6Hoe nosne noacucTemMsl pensmkaLum

date t [laTa nposeAeHus KNpuUHra

client_code c7 Koga knneHta

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

isin_id i4 YHUKasIbHbIV YNCNOBOW MAEHTUUKATOP NCTPYMEHTA

pos i4 KonnuecTso no3vuuii, nognexatyyx NCNoHEeHNIo, Ha Havyas1o
[aHHOrOo 3atana nocTaskun (KPOMe UCK/TIHYEHHBIX N0 NPUHLMNY
cosnageHus NMHH (kogos.))

pos_excl i4 [na nepBoro 3tana - 3T0 KoO/AMYecTBO NO3WUMIA MO
hbloyepcam, aHHy/IMPOBaHHbIX B CBSA3W C TeM, YTO OHWU
yuuTbiBa/IUCb Ha peructpax ¢ oguum WHH (kogom). Ons
BTOpOro aTana scerga 0
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Mone Tun Onucaxve

pos_unexec i4 KonmuecTBo No3nLmiA, HEMCNOMHEHHbIX B XO4€E AAaHHOr0 aTana
nocTaBku

unexec il Mpu3HaK WCNOMHEHWS/HENCNONHEHNST KMEHTOM MO3ULMIA,
yKasaHHbIX B none pos_neisp (False - ucnonxuexue, True -
HencnosiHeHve)

settl_pair cl2 Kopg PINC

asset_code c25 ToproBbIii KOA, NOCTaBASIEMOrO akTBa

issue_code c25 [lenosnTapHsbIii Ko NOCTaBISEMOro aKTMBa

oblig_rur dl16.2 O6bEM 0653aTeNnsLCTB B pyo6.

oblig_qty i8 O6BLEM 0653aTeNbCTB B Bymarax, LUT.

fulfil_rur d16.2 O6bEM BbINO/IHEHHbIX 06513aTENLCTB B PyO.

fulfil_qty i8 O6bEM BbINOIHEHHbIX 063aTeNLCTB B Bymarax, LUT.

step i4 MopsaKoBbIi HOMEp aTana NocTaBKu

sess_id i4 M aeHTudmkaTop TOproBoii ceccum

id_gen i4 MaeHTndmkaTop atana hoopMmMpoBaHmns OTHETOB

MpumeyaHus:

« [Mone unexec MOXeT NPUHUMATb CreayloLLme 3HaYeHUS:
0 WcnonHeHvne
1 HewucnonHeHve

« [lone step npu noctaske no Cnotam Bcerga npuHMUMaeT 3HayeHve 1

Ta6nuua fut_rejected_orders: OTBeprHyTbie B KIIMPUHT 3asBKU

Ta6nuua 39. MNona tadonuubl fut_rejected_orders

Mone Tvn OnucaHve

repllD i8 Cnyxe6Hoe nosne nogcucTemMsl pensmkaLum

replRev i8 Cnyxe6Hoe nosne NoAcMcTeMbl penvkawmm

replAct i8 Cnyxe6Hoe nosne NogcMcTeMbl pennkaumm

order_id i8 Homep 3asBku

sess_id i4 M aeHTdmkaTop TOpProBoii ceccum

client_code c7 Ko knuneHta

moment t Bpems nsmeHeHUsi COCTOSIHWS 3a51BKN

moment_reject t Bpewms, korga 3asiBka 6bl1a 0OTBEprHyTa

isin_id i4 YHUKasIbHbI/ YNCIOBOW MAEHTUUKATOP UHCTPYMEHTA

dir i1 HanpasneHve

amount i4 O61BEM, KONMYECTBO eANHUL, NHCTPYMEHTa

price d16.5 LleHa

date_exp t [lata ucteueHns 3asBku

id_ord1 i8 Homep nepBoii 3aBKM

ret_code i4 Kog Bo3Bparta npoueaypbl NnepenocTaHoBKu

ret_message c255 TekcT COOOLEeHNA O NpUYMHE OTBEPXEHUS 3asBKM npu
nepernocTaHoBke

comment c20 KommeHTapwuii Tpeligepa

login_from c20 JloruH nonb3oBaTens, NOCTaBMBLLETO 3asBKY

ext_id i4 BHeLwHWiA Homep

Ta6nuuya fut_intercl_info: uncpopmaumsa o BM, paccumtaHHOn No pe3ynbTataM NPOM. K/IMPUHTa

Ta6nuua 40. MNona tadénuuybl fut_intercl_info

Mone Tvin OnucaHue

repllD i8 Cnyxe6Hoe nosne nogcucTemMbl pensmkaLlum
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Mone Tun Onucaxve

replRev i8 CnyxebHoe nosne nofcucTeMbl pennkawmm

replAct i8 Cnyxe6Hoe nosne nogcucTemMbl pensmkalum

isin_id i4 YHUKasbHbI/ YUCNOBOW NAEHTUUKATOP UHCTPYMEHTA

client_code c7 Kog knneHta

vm_intercl d16.2 BapunaunoHHasa mapxa, cnncaHHas unv nosiydyeHHasi B Npom.
KAVIPWHT

Ta6nuua fut_bond_registry: CnpaBouHUK napameTpoB oGurayuii

Ta6nuua 41. Mona tabnuubl fut_bond_registry

Mone Tun OnucaHue

repliD i8 Cnyxe6Hoe none nofcucTeMbl pennkawmm
replRev i8 Cnyxe6Hoe nosne nogcucTemMsl pensmkaLum
replAct i8 Cnyxe6Hoe nosne NoAcMCcTeMbI pennkawmm
bond_id i4 LinchbpoBsoii kog obnuraumm

small_name c25 ToproBblIli KOA B KOpnopaTuBHbIX Toprax PTC
short_isin c25 Bbinyck obnurauum

name c75 HavmeHoBaHue obnurayum

date_redempt t [lata noraiwueHusa obnuraumm

nominal d16.5 HoMuHan obnurauum

bond_type i1 Tun: akumsa/obnvraums

year_base i2 Basa roga

MpumeyaHus:

« Mone bond_type siBNsieTca 6UTOBOV MacKol U MOXET MPUHMMATb CeaytoLme 3Ha4YeHus:

0 He 3ajaH

0x1 Akumsa

0x2 Ob6nuraums (6e3 amopTtusaumun/chopmyna aktyasibHas)

0x4 Ob6nuraums ¢ amopTtusaumei

0x8 Obnwurauus, hopmyna BUpTYyasibHas-aMepukaHckas

0x10 O6nwurauums, hopmyna BUPTyasibHas-eBponeiickas

Ta6nuua fut_bond_isin: CnpaBOYHUK MHCTPYMEHTOB OGurauuii

Ta6nuya 42. MNona taénuubl fut_bond_isin

Mone Tvn OnucaHue

repllD i8 Cnyxe6Hoe nosne nogcucTemMbl pensmkaLlum

replRev i8 Cnyxe6Hoe nose noacuMcTeMbl pennkawumm

replAct i8 Cnyxe6Hoe nosie noacucTeMbl penmkKalum

isin_id i4 YHVKabHbIA YNCN0BOM NAEHTUCHMKATOP MHCTPYMEHTa
bond_id i4 LinchpoBoii ko obnuraumm

coeff_conversion d5.4 KOHBEPCUOHHbI KOathMLUmeHT

Ta6nuuya fut_bond_nkd: HK[l Ha gaTtbl BbinaaT KyNnoHOB

Ta6nuuya 43. Mona ta6nuybl fut_bond_nkd

Mone Tvn OnucaHue

repllD i8 Cnyxe6Hoe nose NofAcucTeMbl pennkawmm
replRev i8 Cnyxe6Hoe nosne nogcucTeMbl pennkaumm
replAct i8 CnyxebHoe none nofc1McTeMbl pennkawmm
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Mone Tvn OnucaHve

bond_id i4 LincppoBoii kog obnurauum

date t [aTta Bbinnatbl kynoHa

nkd d16.7 HKJ, Ha paty Bbinnarbl KynoHa

is_cupon i1 MpusHak: 0 - HK[ Ha gaty UCMOoNMHEHNS CPOYHOro KOHTpakTa
C obnmraymeit, 1 - KynoH Ha gaty Bbinnatbl KynoHa, 2 - HKA
Ha AaTty noctasku obnvraumm

Ta6nuya fut_bond_nominal: Pasamepbl BbinjaT HOMUHA/IbHOW CTOMMOCTU O0GUraLumn

Ta6nuuya 44. Nona taénuybl fut_bond_nominal

Mone Tvn OnucaHue

repllD i8 Cnyxe6Hoe nose NofAcucTeMbl pennkawumm
replRev i8 Cnyxe6Hoe none NogcMcTeMbl pennkaumm
replAct i8 CnyxebHoe none nofcucTeMbl pennkawmm
bond_id i4 LinchpoBoii ko obnuraumm

date t [Jata Bbinnarbl KyrnoHa

nominal d16.5 Pasmep BbinaaT HOMWHaNBHOM CTOMMOCTU
face_value d16.5 Pasmep ocTaTo4HOl HOMUHA/ILHOW CTOMMOCTW 06UraLmm
coupon_nominal ds8.5 CTOMMOCTb KynoHa B % OT HOMUHaa
is_nominal i1 Mpwu3Hak 3anvcu B Tabnuuax HOMMHaNoB
MpumeyaHus:

* [one is_nominal MOXeT NpUHUMAaTL CnegyoLive 3Ha4YeHus:
0 Pa3mep ocTaTo4HO HOMUHA/ILHOW CTOMMOCTYW Ha AATy UCMOMHEHUS CPOYHOTO KOHTPakTa ¢ obnuraumei
1 Pa3mep oCcTaTtoyHOM HOMWHAUTbHOV CTOMMOCTM Ha AaTy BbIMaTbl KynoHa
2 Pa3mep ocTaTo4HOl HOMUHA/ILHOWM CTOMMOCTY Ha AaTy NocTaBkn obnvraumm

Ta6nuuya usd_online: TpaHcnauusa kypca USD

Ta6nuuya 45. Mona taénuubl usd_online

Mone Tvn OnucaxHue

repllD i8 Cnyxe6Hoe nose NoAcMcTeMbl pennkawmm
replRev i8 CnyxebHoe nosne nogcucTembl pennkaumm
replAct i8 CnyxebHoe none nofcucTeMbl pennkawmm
id i8 MaeHTudmkarop Kypca

rate dl6.4 Kypc USD

moment t Bpems pacueTa kypca

Mpumeyanus:

* Ha HacTosAwwmii MOMeHT nose id npuHUMaeT 3HaueHue = 1 (py6sib K fgonnapy)
Ta6nuua fut_vcb: CnpaBoYHMK TOpryeMbIX aKTUBOB

Tabnuua coaepXuT CnpaBouHNK 6a30BbIX KOHTPAKTOB AJ1t UHCTPYMEHTOB.

Ta6nuua 46. Mona taénuubl fut_vcb

Mone Twvn OnucaHue

repliD i8 Cnyxe6Hoe nosie NoacucTeMbl penmkalum
replRev i8 CnyxebHoe nosne nofcucTeMbl pennkawmm
replAct i8 Cnyxe6Hoe nosne nogcucTemMbl pensvkalum
code_vcb c25 Kopa 6a30Boro aktnea

name c75 HaumeHoBaHve

exec_type cl Tvn ucnonHeHus
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Mone Tun Onucaxve

curr c3 Bantota nnarexa

exch_pay d16.2 BupxeBoii c6op 3a 1 KOHTPaKT B py6nsix
exch_pay_scalped i1 Mpr3Hak ckanbnMpoBaHns GupxeBoro cbopa
clear_pay d16.2 KnupuHrosbii c60p 3a 1 KOHTPaKT B py6nsix
clear_pay_scalped i1 Mpr3Hak ckanbnMpoBaHnsa KNMPUHrosoro cbopa
sell_fee d7.3 Komuceunsa ¢ npogasua. He ncnonbsyetcs
buy_fee d7.3 Komuceusa ¢ nokynarens. He ncnonb3yetcs
trade_scheme cl dopma TOpros

section c50 HavmeHosaHue Cekuun

exch_pay_spot d16.5 BupxeBoii c6op no Cnotam 3a 1 /10T B % OT LiEHbI
client_code c7 Kopg knuneHTa

exch_pay_spot_repo d16.5 BupxeBoii c6op no Peno

rate_id i4 MaeHTudmkarop Kypca

MpumeyaHus:

« TMone exec_type MOXET NPUHUMATL Cleflytolime 3HaYeHNs:

A AnbTepHaTMBHBIN

D TMMocTtaBka

I NHpekc

T TlocTaBka akuuii yepes pexum T+, ASTS

« Mone trade_scheme MOXeT NpUHMMATL CliefyloLne 3HaueHns:

F C nonHbiM obecneyeHrem

G C 3anorom

Ta6nuua session: IHhopmauusi o TOpProeoii ceccum

Tabnuua coaepXuT MHEOPMALIMI0 O PACMNCAHUM CECCUiA.

Ta6nuua 47. Nona Taénuubl session

Mone Tvn OnucaHue

repllD i8 Cnyxe6Hoe nose NofAcMCcTeMbI pennkawmm

replRev i8 Cnyxe6Hoe nosne NogcMcTeMbl pennkaumm

replAct i8 CnyxebHoe nosne nofcucTeMbl pennkawmm

sess_id i4 MaeHTudmkaTop ToproBoii ceccumn

begin t Bpewms Havana

end t Bpems okoH4YaHus

state i4 CocTosiHne ceccun

opt_sess_id i4 Homep cooTBETCTBYHOLLEN ONLMOHHOI ceccum

inter_cl_begin t Bpems Havyana npom. KnvpuHra

inter_cl_end t Bpemsi oKOHYaHUsi MPOM. K/TMpUHra

inter_cl_state i4 CoCTOsIHME MPOM. K/TMPUHTa

eve_on i1 Mpu3Hak Toro, YTo A0N BeYepHss ceccusi ByaeT NPOBOANTLCA
eve_begin t Bpems Hayana Aon. BevepHeli ceccum

eve_end t Bpems oKoH4YaHWs Aon. BeyepHeli ceccum

mon_on i1 Mpu3HakK Toro, Y4To A0ON YTPEHHSAA ceccusi ByaeT NPOBOANTLCA
mon_begin t Bpemsi Hayana fon. yTpeHHel ceccum

mon_end t Bpemsi oKoHYaHWs1 AoN. yTpeHHel ceccum

pos_transfer_begin

Hayvasno nHtepsana nepeHoca I'I03VILI,VII7I

pos_transfer_end

KoHeL, nHTepBana nepeHoca no3vuuii
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MpumeyaHus:

* Mons pos_transfer_begin n pos_transfer_end 0603HayaloT nepuog BO BpeMs TOProBOi Ceccuu, B TeyeHue
KOTOPOro AEeNCTBYET OCOObI PEXMM 3aK/IHYEHMS CAENO0K MO UHCTPYMEHTY C NMOCTABKOW B TEKYLLMIA TOProBbIi
JeHb. Bo Bpems OeicTBMA [aHHOTO pexuma 3anpelleHbl BCe 3asBKM MO YKa3aHHOMY WHCTPYMEHTY, 3a
WCK/TIOYEHNEM apecHbIX 3asiBOK BHYTPU OfHol PO,

 [one state MOXeT NPUHMMaTb CreayloLye 3HaYeHns:
0 Ceccus HasHavyeHa. Henb3s cTaBuTb 3asBKW, HO MOXHO YAAATb.
1 Ceccus nger. MOXHO CTaBUTb U yoansATb 3asBKU.
2 [puocTaHOBKa TOProB No BCEM MHCTPyMeHTaM. Henb3a cTaBuTb 3as9BKW, HO MOXHO yAansThb.
3 Ceccus npyHyanTeNbHO 3aBepLueHa. Henb3a cTaBuTb U YAaiAaTb 3asBKu.
4 Ceccus 3aBeplueHa No BpemeHn. Henb3s cTaBuTb 1 yAaNAaTb 3asBKU.
« [one inter_cl_state Bbigaetcs (No 6UToBO):
0x0 HeonpegeneH. MOXHO CTaBUTb N yAanATb 3asiBKN.
0x01 bByaywwit Ha cerofHs. MOXHO CTaBWUTb W yAAIATH 3asBKU.
0x02 OTMeHeH. MOXHO CTaBUTb U yaanaTb 3asBKU.
0x04  Tekywuid, T.e. AET, HUYETO HENb3s. Henb3si CTaBUTb 1 yaasTh 3asiBKU.

0x08 Tekywwii, T.e. uget (N0 BpeMeHM), HO (DAKTUYECKM 3ABEPLUEH M YXE MOXHO BblKauMBaTbCsl, CHUMATb
3asiBKW. Henb3s CTaBWTh 3asiBKU, HO MOXHO YAa/ISiTh.

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

Ta6nuua multileg_dict: CnpaBoYHUK CBA30OK

Ta6nuuya 48. Mona taénuubl multileg_dict

Mone Tvn OnucaHue

repliD i8 Cnyxe6Hoe nosne NogcMcTeMbl pennkaumm

replRev i8 CnyxebHoe none nofcucTeMbl pennkawmm

replAct i8 Cnyxe6Hoe nosne nofcucTeMbl pennkawmm

sess_id i4 M aeHTudmkaTop TOproBoii ceccum

isin_id i4 YHWKa/IbHbIA YACIOBOM KOA, CBA3KU

isin_id_leg i4 YHVIKasbHbIN KOA, MHCTPYMEHTA, BXOASALLETO B CBA3KY
gty_ratio i4 KoathdmumeHT KonnyecTsa

MpumeyaHus:

* CwmbIcn nons qty_ratio COCTOMT B yKa3zaHUW KOJIMYECTBA U Hanpas/ieHNs MHCTPYMEHTA, BXOASALLErO B CBA3KY: €C/n
3HaueHue qty_ratio > 0, TO AaHHbIi UIHCTPYMEHT BXOAMT B CBA3KY C TEM Xe Hanpas/iEHNEM, C KakiM 1 3asiBka no
cBA3Ke, ecnu qty_ratio < 0 — ¢ NPOTMBOMONOXHLIM. AGCOMIOTHOE 3HaYeHue gty_ratio onpegenseT koapguumeHT,
Ha KOTOprI7I YMHOXXaeTCA KOMIM4eCcTBO eANHNL, MHCTPYMEHTa-CBA3KU B 3aABKe A/1A NOJSTy4eHNA Konnyectsa eanHuL,
MHCTpyMeHTa isin_id_leg.

Ta6nuua fut_sess_contents: CnpaBO4YHUK TOPryembIX MHCTPYMEHTOB

Ta6m4u,a COAEePXUT cnpaBOYHNK MHCTPYMEHTOB, Ha3HAY€HHbIX K TOpram B CECCUI0.

Ta6nuua 49. Mona taénuubl fut_sess_contents

Mone Tun OnucaHue

repliD i8 CnyxebHoe nosne nofcucTeMbl pennkawmm

replRev i8 Cnyxe6Hoe nosne nogcucTemMsl penvkaLlum

replAct i8 Cnyxe6Hoe nose NogcMcTeMbl pennkaumm

sess_id i4 M aeHTndmkaTop TOproBoii ceccum

isin_id i4 YHVKabHbIA YNCN0BO NAEHTUCHMKATOP MHCTPYMEHTa
short_isin c25 Onucartesnib MHCTPYMEHTa

isin c25 CVMBO/IbHbIN KO UHCTPYMEHTA
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Mone Tun Onucaxve

name c75 HavmeHoBaHWe NHCTpyMeHTa

inst_term i4 CwmeLleHue oT cnota

code_vcb c25 Kopa 6a30B0Oro aktvnea

is_limited i1 Mpu3HaK Ha/IMuMA NMMUTOB B TOprax

limit_up d16.5 BepxHuWiA NMMUT LieHbI

limit_down d16.5 HWKHWIA NUMUT UeHBI

old_Kkotir d16.5 CkoppeKkTMpoBaHHas pacyeTHas LieHa npeaplaylueii ceccum

buy_deposit d16.2 'O nokynartens

sell_deposit d16.2 O npogasLa

roundto i4 KonnuecTtBo 3HaKoB nocse 3anaToii B LeHe

min_step d16.5 MVHUMasbHbIVA LWar LeHbl

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

step_price d16.5 CTOuMOCTb Luara LieHbl

d_pg t [lata okoH4YaHVsA obpaLleHns MHCTPyMeHTa

is_spread i1 Mpr3Hak BXOXAEeHNS hblodepca B MEXMECAYHbIA cnpag. 1 —
BXOAUT; 0 — He BXoguT

coeff d9.6 KoathdmumeHT MexmecsayHoro cnpaga

d_exp t [lata ncnonHeHWsa MHCTpyMeHTa

is_percent i1 Mpu3Hak KoHTpakTa. 0 — 06bIYHbIN hbloYepc, 1 — NPOLEHTHBI
thbtoyepc, 2 — hbloyepc Ha Norofy W anekTpuyecTso, 3 —
hblovepc Ha eBpo6oHAbI, 4 - chbloyepc Ha ctaBky PEMNO

percent_rate de6.2 MpoueHTHan cTasBka A5 pacyeTa BapualyioOHHON Mapxu no
NPOLEHTHbIM (hblouepcam

last_cl_quote d16.5 KoTupoBKa nocne nocriegHero KnnpuHra

signs i4 Mone npusHakos

is_trade_evening i1 [Mpu3HaK TOProev B BEUEPHIOHD CECCUI0

ticker i4 YHuKanbHbIA YUnCcNoBOl Kog, MnaBHoro Crnota

state i4 CoCTOsiHME TOProB/IN MO UHCTPYMEHTY

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 Lara LieHbl MPOM. K/IMpUHra

step_price_curr d16.5 CTOMMOCTb MWHUMM&/IbHOTO Llara LeHbl, BblpakeHHas B
BasoTe

d_start t [lata BBOfA MHCTPyMeHTa B obpalleHne

exch_pay d16.5 BupxeBoii cbop

pctyield_coeff d16.5 KoathdhumeHT Ansa BbluncieHNs AOXOAHOCTY Mo hblovepcam
Ha NPOLEHTHbIE CTaBKK

pctyield_total d16.5 Cymma CTaBOK AJ151 BbIYMCNEHUSA JOXOAHOCTM MO (hblovepcam

Ha NPOoLUEHTHbIE CTaBKu

MpumeyaHus:

« CocTosiHMe ceccun umeeT NPUOPUTET Haf COCTOAHWEM WHCTPyMeHTa. TO eCTb, eCNn Ceccuss HaxoauTcs B
COCTOAHUN «NPUOCTaHOB/IEHa» NN «3aBepLleHa», TO No BCEM NHCTPYMEHTa Hesib3A Toproearb, HE3aBUCMMO OT
3Ha4YeHus state B UHCTPYMEHTE.

« [lone state MOXeT NpUHMMaTL CneayroLme 3HayeHus:

0 Ceccua MO 3TOMY WHCTPYMEHTY Ha3HayeHa. Henb3sA CTaBUTb 3a8BKM, HO MOXHO YyAanAtb Mo 3ToMy

VHCTPYMEHTY.

1 Ceccwsl N0 3TOMY MHCTPYMEHTY naeT. MOXHO CTaBUTb U yAa/IATh 3asiBKU N0 3TOMY UHCTPYMEHTY.

2 [NprocTaHoBKa TOProB NO BCEM MHCTPYMeHTam. Henb3a cTaBuTb 3adBKW, HO MOXHO yAaNATb.
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3 Ceccus No aTOMY WHCTPYMEHTY NMPUHYAUTENbHO 3aBeplueHa. Henb3s CTaBuTb U yAaisaTh 3asBKu N0 3TOMY
VHCTPYMEHTY.

4 Ceccusi N0 3TOMY MHCTPYMEHTY 3aBeplleHa Mo BpeMeHU. Hefb3s CTaBuTb W yAasnsiTb 3asiBKu MO 3TOMYy
VHCTPYMEHTY.

5 TlpuocTaHOBKa TOProB MO 3TOMY WHCTPYMEHTY. Henb3si CTaBUTb 3asBKM, HO MOXHO YAansiTb Mo 3TOMYy
VHCTPYMEHTY.

« TMone signs sSIBNSIETCS GUTOBOI MACKOI U MOXET NPUHUMATbL CNEAYIOLLME 3HAUEHUS:

0x01
0x02
0x10
0x20
0x40
0x100

0x1000

[Mpu3HaKk TOProsnv B BEYEPHIOKO CECCUID

Mapxupyewmsiii (1) unu ¢ ynnaroii npemun (0)

Mpr3HaK aHOHVMHOV TOProBn

MpW3HaK HeaHOHVMHOW TOProBn

Mpr3HaK TOProB/ B OCHOBHYHO CECCUI0

Mpu3HaK MHCTPYMEHTa-CBA3KM

Mpr3HaK OCHOBHOM LieHbI 4151 COCTaBHbIX UHCTPYMEHTOB:
* 0 - MIHCTPYMEHT KOTMPYeTCA B CBON-LieHe

* 1 - MHCTPYMEHT KOTUPYETCH B CTaBKe

3HaueHve npu3Haka B/INAET Ha CMbIC/1 NOMA LUeHbl 414 AaHHOro MHCTPYMEHTa B NOTOKax COo CTakaHaMu.

* [one price_dir MOXeET NpUHUMATH Crefytole 3HavYeHns:

0 CraHaapTHbIi NOPsA0K COPTUPOBKY LieH

1 OG6partHblii NOPAA0K COPTUPOBKM LieH

« Mone multileg_type MOXeT NpUHUMATbL CeayoLe 3HaUeHus:

0 OOGbIYHBIA MHCTPYMEHT - HE CBA3Ka

1 Csaska, Topryemas B pexume Peno

Hanunune gaHHoOro npusHaka o3Havaet, YTO MHCTPYMEHT MOXET TOproBaTbCs Kak B pexume Peno, Tak n B
pexunme CBA3aHHbIX 3a5BOK.

2 BasioTHbIN cBON

3 KaneHngapHblii cnpep,

« Mone is_trade_evening siBNsieTcst GUTOBOW MaCKOIA:

0 VIHCTpyMEeHT He TopryeTtcs

1 VIHCTpYMEHT TOpryeTcsi B BEYEPHIO CECCUIO

2 VIHCTpYMEHT TopryeTcs B IHEBHYI CECCUI0

Ta6nuya fut_instruments: CnpaBoYHUK UHCTPYMEHTOB

Ta6nuya 50. Mona taénuybl fut_instruments

Mone Tun OnucaHue

repllD i8 Cnyxe6Hoe nose NoAcMcTeMbl pennkaumm

replRev i8 Cnyxe6Hoe nosne nogcMcTeMbl pennkaumm

replAct i8 Cnyxe6Hoe nosne nofcucTeMbl pennkawmm

isin_id i4 YHUKasIbHbI/ YNCI0BOW MAEHTUMKATOP UHCTPYMEHTA
short_isin c25 Onucaresnb MHCTPYMeHTa

isin c25 CVMBO/IbHBIN KOL, UHCTPYMEHTA

name c75 HavmeHoBaHMe MHCTpyMeHTa

inst_term i4 CwmeLleHue oT cnota

code_vcb c25 Kopa 6a30B0Oro akTvea

79



Lnto3 SPECTRA Plaza-2

Mone Tun Onucaxve

is_limited i1 lMpu3Hak HaIMuMA NMMUTOB B TOPrax

old_Kkotir d16.5 CKoppeKkTMpoBaHHas pacyeTHas LieHa npeplaylieii ceccum

roundto i4 KonnuecTsBo 3HaKoB nocsie 3anaToii B LieHe

min_step d16.5 MVHUMasTbHBI Lar LeHbl

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

step_price d16.5 CTOoUMOCTb Luara LieHbl

d_pg t [Jlata okOoH4YaHVA obpalleHVs MHCTPyMeHTa

is_spread i1 Mpu3Hak BXoXaeHnst obroyepca B MEXMECAYHbIN cnpag. 1 —
BXoauT; O — He BXoauT

coeff do.6 KoathdhumeHT mexmecsayHoro cnpaga

d_exp t [Jarta ucnonHeHnsa MHCTpymeHTa

is_percent i1 Mpu3Hak koHTpakTa. 0 — 06bIYHbINA hbloyepc, 1 — NPOLEHTHBI
blovepc, 2 — doblovepc Ha norogy W anexkTpuyecTso, 3 —
obloyepc Ha eBpO6OHABI, 4 - hbtovepc Ha ctaBky PEMNO

percent_rate d6.2 MpoueHTHasA cTaBka A/1s pacyeTa BapualMOHHON Mapxu no
NPOLEHTHLIM (hblouepcam

last_cl_quote d16.5 KoTupoBka nocne nocnegHero knnpuHra

signs i4 Mone npusHakos

volat_min d20.15 HwXHAA rpaHvua BoiaTu/bHOCTH

volat_max d20.15 BepxHsia rpaHuLa BONaTUIbHOCTH

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

is_limit_opt i1 PaccuntbiBaTb M AMMUTBI NO OMUMOHAM Ha 3TOT 6a30BbI
thbtovepc, 1-aa, 0-HeT

limit_up_opt d5.2 [na onuMoHOB B AeHbrax: BEPXHUA SIMMWUT OTK/IOHEHWS OT
BO/IATU/IbHOCTU LIEHTPa/IbHOrO CTpaika

limit_down_opt d5.2 [na onuuoHOB B A€Hbrax: HWKHWA NMMUT OTK/IOHEHUSI OT
BOMIATUIBHOCTU LEEHTPa/IbHOrO CTpaika

adm_lim d16.5 [1ns onuMoHOB B A€Hbrax: MIMMUT OTK/TOHEHUS] TEOPETUYECKOWA
LieHbl, yCTaHOB/1EHHbIA aAMUHUCTPATOPOM

adm_lim_offmoney d16.5 L1151 ONUMOHOB BHE AEHET: IMMUT OTK/TOHEHUSI TEOPETUYECKOI
LeHbl

apply_adm_limit i1 Ana  onuMoHoB B AeHbrax: 1 - MNPUMEHATb  NINMWT,
YCTaHOB/IEHHbI aAMUHUCTPATOPOM, O - MPUMEHATL NUMUTBI
OTK/IOHEHUSI BONATU/IbHOCTM

pctyield_coeff d16.5 KoathpmmeHT Ans BblYUCEHNS LOXOAHOCTY MO (oblovepcam
Ha NPOLeHTHbIE CTaBKM

pctyield_total d16.5 Cymma CTaBOK /151 BbIYMCIEHNSA [OXOAHOCTM MO hblovepcam
Ha MPOLIeHTHbIE CTaBKM

exec_name cl Mpu3Hak cpoyHOoCcTU onumoHa. D-daily, W-weekly, M-monthly

Ta6nuuya 51. Mona tadnuubl diler

Ta6nuua diler: CnpaBo4HUK UMeH hpm

Mone Tvn OnucaHve

repllD i8 Cnyxe6Hoe nosne nogcucTemMsl pensmkaLum
replRev i8 Cnyxe6Hoe nosne NofAcMcTeMbl pennkawmm
replAct i8 Cnyxe6Hoe nosne nogcMcTeMbl pennkaumm
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Mone Tun Onucaxve

client_code c7 Kog knnenTa

name c200 HaumeHoBaHve mpmbl

rts_code c50 Kog PTC dompmbl

transfer_code c7 Kog cueta gnis nepeHoca nosnumm
status i4 Mpu3Hak 060c061eHHOCTM pa3gena
MpumeyaHus:

« [ons client_code, name, transfer_code 3anonHAI0TCA TOMbKO A4/151 CBOMX OUPM.

* [Mone status sABsieTCSA GUTOBOI MACKOIA:

e 0x01 - AY pa3sgen

» 0x02 - 060Cc0O6NEHHbIN perncTp

¢ 0x04 - B® asnsetca Y

Ta6nuuya investr: CnpaBoYHUK KIMEHTOB

Ta6nuuya 52. Nona Taénuubl investr

Mone Tvn OnucaHue

repllD i8 Cnyxe6Hoe nosne noacucTemMsl pensmkalum
replRev i8 Cnyxe6Hoe nosne nNoacMcTeMbl pennkaumm
replAct i8 Cnyxe6Hoe nosie NoacucTemMbl penmkalum
client_code c7 Kog knnenTa

name c200 HanmeHoBaHve k1veHTa

status i4 Mpu3sHaku pasgena

MpumeyaHus:

« [Mone status aABnsieTcss GUTOBOI MACKOIA:

e 0x01 - AY pa3gen

» 0x02 - 060Cc0O6MEHHbIN perncTp

* 0x04 - B® asnserca Y

Ta6nuua fut_sess_settl: PesynbraTbl KNMpUHra: pac4yeTHble LeHbl

Tabnuua coaepXnT pacyeTHbIe LieHbl N0 MHCTPYMEHTaM MO pesysibTatam NPOLUEALLEro KAUPUHTa.

Ta6nuuya 53. Mona taénuubl fut_sess_settl

Mone Tun OnucaxHue

repliD i8 CnyxebHoe nosne nogcMcTeMbl peninkaumm

replRev i8 CnyxebHoe nosne nofcucTeMbl pennkawmm

replAct i8 Cnyxe6Hoe nosne nofc1McTeMbl pennkawmm

sess_id i4 M peHTrdmkaTop TOproBoii ceccum

date_clr t [ata knupuHra

isin c25 CUMBO/IbHBIV KOL, MHCTPYMEHTa

isin_id i4 YHUKasbHbI/ YNCI0BOW MAEHTUUKATOP UHCTPYMEHTA
settl_price d16.5 PacueTHas LeHa

Ta6nuya sys_messages: CoooGLeHUs TOProBoii cuctemMbl

Ta6nuuya 54. Mona Tabnuubl Sys_messages

Mone Tvn OnucaHve
repliD i8 Cnyxe6Hoe nosne nofcucTeMbl pennkawmm
replRev i8 Cnyxe6Hoe nose NoAcMCcTeMbI pennkawmm
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Mone Tun Onucaxve

replAct i8 CnyxebHoe nosne nofcucTeMbl pennkawmm
msg_id i4 YHUKasbHbI nAEHTUGKATOP CO0bLLEHNSA
moment t [ata 1 Bpems permctpauum coobLLeHns
lang_code c8 A3bIK CO06LLEHMSA

urgency i1 Mpr3HaK cpOYHOCTH COOBLLEHNSA

status i1 Crartyc coobLueHuns

text c255 KpaTtkuit TekcT coobLueHns

message_body ¢c4000 MoNHbIA TEKCT COOOLLEHUS

Ta6nuua fut_settlement_account: PacueTHblii Kog

Ta6nuua 55. Mona ta6nuupbl fut_settlement_account

Mone Tun Onucaxue

repliD i8 Cnyxe6Hoe nosne nofcucTeMbl pennkawmm
replRev i8 Cnyxe6Hoe nosne noacucTemMbl pensvkaLlum
replAct i8 Cnyxe6Hoe nosne nNoacMcTeMbl penvkaumm
code c7 Koa Bpokepckoit dupmbl nnm KnuneHTckumin Kog,
type i1 Mpu3sHak B® - 1, KnneHt - 2
settlement_account cl2 PacueTHbIli Kog,

Ta6nuya fut_margin_type: Tun mapxmpoBaHus

Ta6nuuya 56. Mona taénuybl fut_margin_type

¢ [Mone Initiator - HMumatop 3anpeta:

Mone Tvn OnucaHue
repliD i8 Cnyxe6Hoe nose NoAcMcTeMbl pennkaumm
replRev i8 Cnyxe6Hoe nosie NoacucTemMbl penmkalum
replAct i8 Cnyxe6Hoe nosne nofcucTeMbl pennkawmm
code cl2 PacueTHbIli Kog nnu Ko Bpokepckoii ®rpmbl
type i1 MpusHak PK/B® (0 - PK, 1 - B®P)
margin_type i1 Tvn MapXxupoBaHus. 2 - MonyHeTTuHr b®, 3 - MonyHeTTuHr
PK.
Ta6nuua prohibition: 3anpetbl
Ta6nuuya 57. Mona Ta6nuubl prohibition
Mone Tun Onucaxue
repliD i8 Cnyxe6Hoe nosne nofcucTeMbl pennkawmm
replRev i8 Cnyxe6Hoe nosne nogcucTemMsl pensmkalum
replAct i8 Cnyxe6Hoe nose NogcMcTeMbl penvkaumm
prohib_id i4 Homep 3anperta
client_code c7 Kopg knneHTa
initiator i4 MHuupmaTtop 3anperta
section c50 Cekums
code_vcb c25 Kog 6a30B0Oro aktvea
isin_id i4 YHVKabHbIA YNCNOBOM MAEHTUCHMKATOP MHCTPYMEHTa
priority i4 MpuopuTet 3anpeta
group_mask i8 BuToBas macka rpynn, no KOTopbiM AeiAcTByeT 3anpeT
type i4 Tun 3anpeTta
is_legacy i4 Tun nHnumaropa 3anpeta
MpumeyaHus:
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0 bo;
1 TnasHbIll Tpeiigep P®;
2 AgmuHuctpartop KL,
3  AamuHuctpartop TC.
* [Mone Type - Tun 3anpeta

0 Bcé paspelueHo (NMpy OTMeHe AeliCTBYIOLLEro 3anpeTa ¢ MeHbLUMM NPUOPUTETOM, MHAYE - NPOCTO
yOanuTb CTPOKY);

1 3anpeT OTKPLITUS NO3ULWIA;
2 3anpeT Bcex TOProBbIX Onepauuii;
3 3anpeT OTKPLITUS NO3ULWIA B TPOAAXY;

6uT 0X08  3anpeT 6pokepa Ha Nogadvy 3asBOK Ha DKCNMpaLmio.
6ut 0x10 3asBKM Ha DKCMMpauMio paspeLLleHo nogasath TobKo FnaBHOMY Tpeigepy.

« [Mone ProhibitionGroupMask - BuToBas macka TUMOB NHCTPYMEHTOB:

0x1 T+0
0x2 T+1
0x4 T+2

0x8000000 T+27
0x10000000 T-1
0x20000000  cnoTsbl
0x40000000  dbtoyepchbl
0x80000000  OMUMOHBLI

« [lone Priority - OT MakcMmasibHOro npuopuTeTa K MUHUMaIbHOMY:

KnueHTCkuii Kog, NHCTPYMEHT 9
KnueHTckuid koa, BA 8
KnueHTckuii kog, Bce BA 7
Kof B®, MHCTpyMeHT 6
Kog B®, BA 5
Kop B®, Bce BA 4
Kog, P®, nHCTpyMeHT 3
Kopg P®, BA 2
Kop, P®, Bce BA 1

« lone SectionID - HasBaHwe:
1 doHpoBas
2 ToapHas
3 [JeHexHas
4 MOSENEX
5 SPBEX
6 SPBEX_OAO

7 NAMEX
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« Mone is_legacy - Tun nHuumaTtopa 3anpeta:

0 3anpet 6bln BbiCTaBNEH ALMUHUCTPATOPOM TOPrOB WM KAUPUHTA U HE MOXET 6biTb U3MEHEH YYACTHUKOM
TOpProB.

1 3anpert 6blIN BbICTABMEH Y4aCTHUKOM TOProB U MOXeT ObITb U3MEHEH.

Ta6nuua rates: CnpaBoYHUK KYPCOB BaslloT

Ta6nuuya 58. Mona Ta6nuubl rates

Mone Tun OnucaHue

repliD i8 Cnyxe6Hoe nosne nofcucTeMbl pennkawmm
replRev i8 Cnyxe6Hoe nosne nogcucTemMsl pensmkaLlum
replAct i8 Cnyxe6Hoe nosne NoacucTeMbl pennkaumm

rate_id i4 W peHTrudmkaTop BantoTbl nnarexa

curr_base c15 Kop 6a30B0i1 BantoThbl

curr_coupled cl5 Kop, conpsixéHHol BanoThbl

radius d16.5 Pagunyc nsmeHeHus LeHbl MHAMKaTOpa B NpPoLeHTax

Ta6nuua sys_events: Tabnuua co6bITUi

Ta6nuua 59. Mona Tabnuubl sys_events

Mone Tvn OnucaxHue

repllD i8 Cnyxe6Hoe nosne NoacucTeMbl pennkawumm
replRev i8 Cnyxe6Hoe nosne nogcucTeMbl pennkaumm
replAct i8 CnyxebHoe none nofcMcTeMbl pennkawmm
event_id i8 YHUKabHbI naeHTUgMKaTOp CobLITHA
sess_id i4 Homep ceccuu

event_type i4 Tun cobbiTus

message c64 OnuncaHue cobbITUS

MpumeyaHus:

* BO3MOXHble TUMbI COBLITUI

event type=1
message = "session_data_ready"
3akoH4eHa 3arpyska [aHHbIX U3 KIIMPYHIOBOI CUCTEMbI B TOPTrOBYIO Nepes, Ha4asioM HOBOI TOProBOi ceccumn

event_type =2
message = "intraday_clearing_finished"
Bce pacueTHble npoueaypbl B MPOMK/VPUHIE 38KOHYEHbI

event_type =4
message = "intraday_clearing_started"
Havasno npomMknmpuHra

event_type =5
message = "clearing_started"
Hayano ocHOBHOro KnupwuHra

event_type =6
message = "extension_of_limits_finished"
PazaBmkka MMMNTOB 3aKOHYeHa

event_type =8

message = "broker_recalc_finished"
[JeHexHble cpeacTsa nocsie NPOMK/MPUHIa NepecynTaHbl

Motok FORTS_OPTINFO_REPL - OnuuoHbI: cnpaBoYyHasa U
cecCUoHHasi uHdpopmauus

Cxema gaHHbIX

Tabnuupbl:
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« opt_rejected_orders - OTBEPrHyTbie B KIIMPUHT 3a5BKU

< opt_intercl_info - nuchopmauusa o BM, paccuntaHHOiA No pe3ynbrataM NpoM. KITMpUHra
* opt_exp_orders - 3as1BKM Ha 3KCNupauuio

« opt_vcb - CnpaBo4YHMK TOPryembIix aKTMuBoB

* opt_sess_contents - CnpaBoYHNK TOPryeMbIX UHCTPYMEHTOB

¢ opt_sess_settl - Pe3ynsrarbl KAMPUHra: BOATU/IbHOCTbL U TEOPETUYECKME LiEHbI

e sys_events - Tabnuua cob6bITHiA

Ta6nuua opt_rejected_orders: OTBeprHyTbie B KIMPUHT 3asiBKN

Ta6nuuya 60. Mona Ta6nuuybl opt_rejected_orders

Mone Tvn OnucaxHue

repliD i8 Cnyxe6Hoe nose NoAcMcTeMbl pennkaumm

replRev i8 CnyxebHoe none nofcucTeMbl pennkawmm

replAct i8 CnyxebHoe nosne nofcucTeMbl pennkawmm

order_id i8 Homep 3asBku

sess_id i4 M peHTrudmkaTop TOproBoii ceccum

client_code c7 Kopg knnenTa

moment t Bpemsi usMeHeHUsi COCTOSIHWS 3as1BKN

moment_reject t Bpewms, korga 3asBka 6blna oTBeprHyTa

isin_id i4 YHUKasbHbI/ YNCI0BOW MAEHTUUKATOP UHCTPYMEHTA

dir i1 HanpasneHue

amount i4 O6bEM, KONNYECTBO EANHUL, UHCTPYMEHTa

price d16.5 LleHa

date_exp t [lata ucteueHusa 3asBku

id_ord1 i8 Homep nepBsoii 3asBku

ret_code i4 Kog, Bo3Bpara npoueaypbl nepenocTaHoBKu

ret_message c255 TeKCT COOOLEeHNA O NpUUMHE OTBEPXEHUS 3asiBKM Npu
nepenocTaHoBke

comment c20 KommeHTapwuii Tpeligepa

login_from c20 JlorvH nonb3oBartesns, NoCTaBMBLLErO 3asBKY

ext_id i4 BHeLUHWiA HoMep

Ta6nuya opt_intercl_info: nncpopmauusa o BM, paccumtaHHO No pesynbTataM NPOM. K/IMPUHTa

Ta6nuua 61. Monsa Ta6nuubl opt_intercl_info

Mone Tvn OnucaHve

repllD i8 Cnyxe6Hoe nosne noacucTemMsl pensmkaLum

replRev i8 Cnyxe6Hoe nosne NofAcMcTeMbl pennkawmm

replAct i8 Cnyxe6Hoe nosne nogcMcTeMbl pennkaumm

isin_id i4 YHUKasbHbIV YNCI0BOWN MAEHTUUKATOP MHCTPYMEHTA

client_code c7 Kopa knneHta

vm_intercl dl16.2 BapwvaunoHHasa Mapxa, cnucaHHas uav nosiyyeHHas B npom.
KMPUHT

Ta6nuua opt_exp_orders: 3asiBKM Ha aKCNMpaLuio

Ta6nuua 62. Mona taénuubl opt_exp_orders

Mone Tvn OnucaxHue
repllD i8 Cnyxe6Hoe nosne NoAcMcTeMbl pennkawmm
replRev i8 Cnyxe6Hoe nosne nNogcMcTeMbl pennkaumm
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Mone Tun Onucaxve

replAct i8 CnyxebHoe nosne nofcucTeMbl pennkawmm
exporder_id i8 MaeHTudmkaTop 3asBKM Ha aKcnmpaumio

client_code c7 Kopg knuneHTa

isin_id i4 YHWKa/TbHbI YACIOBOM NAEHTUINKATOP MHCTPYMEHTA
amount i4 KonmuecTtBo akcnmpupyeMbix No3nLui

sess_id i4 M peHTrudmkaTop TOproBoii ceccum

date t [ara v Bpems

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

Ta6nuuya opt_vcb: CnpaBoUYHVK TOpryeMbIX aKTUBOB

Tabnuua coaepXuT CnpaBoYHNK 6a30BbIX KOHTPAKTOB AJ1t UHCTPYMEHTOB.

Ta6nuuya 63. Mona Taénuybl opt_vch

Mone Tvn OnucaxHue

repllD i8 Cnyxe6Hoe nosne NoAcMcTeMbI pennkawmm

replRev i8 Cnyxe6Hoe nose nNogcMcTeMbl penvkaumm

replAct i8 CnyxebHoe nosne nofcucTeMbl pennkawmm

code_vch c25 Kog, 6a30Boro akTvea

name c75 HanmeHoBaHve

exec_type cl Tvn ucnonHeHmnA

curr c3 Bantota nnarexa

exch_pay d16.2 BupxeBoli cb6op 3a 1 KOHTPaKT B py6nsax

exch_pay_scalped i1 Mpr3HaK ckanbnMpoBaHnsa GupxeBoro cbopa

clear_pay d16.2 KnvpuHroBbiii c6op 3a 1 KOHTpaKT B py6nisx

clear_pay_scalped i1 Mpr3Hak ckanbnMpoBaHns KNMPUHroBoro cbopa

sell_fee d7.3 Komuceunsa ¢ npogasua. He ncnonssyercs

buy_fee d7.3 Komuceunsa ¢ nokynatensi. He ucnonbayetcs

trade_scheme cl dopma Topros

coeff_out d7.3 KoathdhnmeHT NpubAnkeHHOCT 'BHETMMUTHBIX' OMLUYOHOB

is_spec i1 1-n0 3TOMy KOHTpakTy W03 (M ero cupma) asnsercs
cneLmasMcTom no 3anpocamM Ha KOTUPOBKY

spec_spread d16.5 Cnipep cneumanucta

min_vol i4 MUWHUMasTbHBI 06bEM B KOTMPOBKaxX cneyuanncta

client_code c7 Kopg knnenTa

rate_id i4 MaeHTudmkarop Kypca

Ta6nuuya opt_sess_contents: CnpaBOYHUK TOPryeMbIX MHCTPYMEHTOB

Ta6m4u,a COAEePXUT CnpaBOYHNK MHCTPYMEHTOB, Ha3HA4Y€HHbIX K TOpram B CECCUI0.

Ta6nuya 64. Mons Ta6nuubl opt_sess_contents

Mone Tvn OnucaHve

repliD i8 Cnyxe6Hoe nosne nogcMcTeMbl pennkaumm

replRev i8 Cnyxe6Hoe none nofcuMcTeMbl pennkawmm

replAct i8 Cnyxe6Hoe nosne noacucTemMbl penmkaLlum

sess_id i4 M aeHTudmkaTop TOproBoii ceccum

isin_id i4 YHUKasbHbI YNCI0BOW MAEHTUUKATOP UHCTPYMEHTA
isin c25 CVMBO/IbHbIN KO, UHCTPYMEHTA

short_isin c25 Onucartesnib MHCTPYMEHTa

name c75 HavmeHoBaHMe NHCTpyMeHTa

code_vcb c25 Kog 6a30B0Oro aktvnea
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Mone Tun Onucaxve

fut_isin_id i4 Ko thbHUYepCHOr0 MHCTPYMEHTa

is_limited i1 Mpu3Hak HaAMYMA NMMUTOB B TOprax

limit_up d16.5 BepxHuiA nuMUT npemunmn

limit_down d16.5 HWKHWUIA (MAT npemun

old_kotir d16.5 KoTupoBka (TeopeTuuyeckas LeHa OnuuoHa) npeablayLiei
ceccum

bgo_c d16.2 BasoBoe 'O nog ofHy NOKPbLITYHO NO3MLMI0 NoAnucUnka (pyo)

bgo_nc di16.2 BasoBoe O nof Of4HY HEMOKPbITYD MO3MUMIO MOAMUCYMKA
(py0)

europe i1 PasHoBMgHOCTL onuuoHa. 0 - amepuKaHCKuMiA OMUMOH, 1 -
eBponenicknii onuuoH

put i1 Tun onuwmona. 0 - Call onuwoH,1 - Put onuuoH

strike d16.5 LleHa cTpalik

roundto i4 KonuyecTBo 3HaKoB nocsie 3ansToii B LeHe

min_step d16.5 MVHUMasTbHbI LWar npemmnm

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

step_price d16.5 CtoumocTb Lwara npemMmmn

d_pg t [Jlata okOHYaHUs o6paLLeHNs NHCTPYMEHTa

d_exec_beg t [lata Hayana akcnMpaumum NHCTPYMeHTa

d_exec_end t [laTa OKOHYaHUs akcnupauumn MHCTPYMeHTa

signs i4 Mone npusHakos

last_cl_quote d16.5 PacuetHasa LleHa (TeopeTuueckas LeHa onuuoHa) nocsne
nocneAHero KmpuHra

bgo_buy d16.2 BasoBoe 'O nog NoKynKy MapXMpyemMoro onuuoHa

base_isin_id i4 YuncnoBoli ngeHTndgmkaTop 6a3oBoro MHCTpPyMeHTa

d_start t [Jata BBOZla MIHCTPYMEHTA B 06paLleHne

exch_pay d16.2 BupxeBoli c6op 3a 1 KOHTPaKT B pybnsx

MpumeyaHus:

« [lone signs saBNseTcs 6GUTOBON MACKOW U NPUHUMAET CriefyoLwmne 3HaYeHns:

0x01 Tlpu3HaK TOProsnn B BEYEPHIOK CECCUI0

0x02 Mapxvpyemsiii (1) nnm ¢ ynnartoii npemun (0)

0x10 [Mpu3HaK aHOHUMHO TOProBN

0x20 [pu3HaK HEaHOHVMHO TOProB/N

0x40  TMpr3HaK TOProB/IN B OCHOBHYH CECCUIO

Ta6nuua opt_sess_settl: PeaynbTarbl KIMPUHTa: BONATUIBHOCTbL U TEOPETUYECKME LieHbl

Ta6m4u,a COAEPXUT 3Ha4YeHNA BONaTU/IbHOCTU U TeopeTVI'-IECKOI‘/‘I Nno MHCTpPyMEHTaM No pe3ynbratamM npowlealiero

KNpuHra.

Ta6nuuya 65. Mona Ta6nuybl opt_sess_settl

Mone Tvn OnucaHue

repllD i8 Cnyxe6Hoe nose NoAcMCcTeMbI pennkawmm

replRev i8 Cnyxe6Hoe nosne nogcMcTeMbl pennkaumm

replAct i8 Cnyxe6Hoe none nofcucTeMbl pennkawmm

sess_id i4 MaeHTudmkaTop TOproBoii ceccumn

date_clr t [ata knupuHra

isin c25 CVIMBO/IbHBIN KO, UHCTPYMEHTA

isin_id i4 YHVIKa/IbHbIA YACNOBOI NAEHTUMKATOP NCTPYMEHTa
volat d16.5 BonartunibHOCTb onumoHa
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Mone

Tun

OnucaHue

theor_price

d16.5

TeopeTnyeckas LeHa onuuoHa

Ta6nuuya sys_events: Ta6nuya coobITUiA

Ta6nuuya 66. Mona Tabnuubl sys_events

Mone Tvn OnucaHue

repllD i8 Cnyxe6Hoe nose NoAc1McTeMbl pennkawmm
replRev i8 Cnyxe6Hoe nosne nNogcMcTeMbl pennkaumm
replAct i8 CnyxebHoe none nofcucTeMbl pennkawmm
event_id i8 YHUKasbHbI naeHTUgMKaTOp Co6LITHA
sess_id i4 Homep ceccuu

event_type i4 Tun cobbiTus

message c64 OnuncaHune cobbITUSA

MpumeyaHus:

¢ Bo3MOXHble TvNbl COOLITUIA

event_type =1
message = "session_data_ready"

3akoHYeHa 3arpy3ka AaHHbIX U3 KIMPUHIOBOI CUCTEMbI B TOPTOBYIO Nepe/ HauasloM HOBOIi TOProBoii ceccum

event_type =2
message = "intraday_clearing_finished"
Bce pacyeTHble npoueaypbl B NPOMK/IVPUHIE 3aKOHYEHbI

event_type =4
message = "intraday_clearing_started"
Havano npomknvpuHra

event_type =5
message = "clearing_started"
Hayasno 0CHOBHOro KNupuHra

event_type =6
message = "extension_of_limits_finished"
Pa3,qBI/I)KKa JIMMUTOB 3aKOHYeHa

event_type =8
message = "broker_recalc_finished"
[JeHexHble cpeAcTBa nocsie NPOMK/MPUHIa NepecynTaHbl

Motok FORTS_MISCINFO_REPL - flononHutenibHaaA crnpaBo4vyHas

uHcopmayusa
Cxema gaHHbIX

Tabnuup:

« volat_coeff - Tabnuua ¢ KoacphmmeHTamy BONaTUALHOCTH

Ta6nuua volat_coeff: Tabnuuya c kKoadpcpuuneHTamm BoONaTUNBLHOCTU

Ta6nuua 67. MNona ta6nuubl volat_coeff

Mone Tun OnucaxHue

repllD i8 Cnyxe6Hoe nosie NoacucTeMbl penmkalum

replRev i8 CnyxebHoe nosne nofcucTeMbl pennkawmm

replAct i8 Cnyxe6Hoe nosne nogcucTemMsl pensmkalum

isin_id i4 YHUKasbHbI/ YUCI0BOW NAEHTUUKATOP MHCTPYMEHTA

a d16.10 KoathdmumeHT A napamMeTpuyeckoli KpUBOW BOIATU/TbHOCTY
b d16.10 KoathchumeHT B napameTpuyeckoii KpMBoii BONaTubHOCTH
c d16.10 KoahpumeHT C napaMeTpryeckoii KpuBoii BONaTUIbHOCTM
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Mone Tun Onucaxve

d d16.10 KoathchuumeHT D napameTpryeckoii KprBoi BONATUILHOCTY
e d16.10 KoathdommeHT E napameTpuyeckoit KpUBoii BONaTuibHOCTH
S d16.10 KoathdommeHT S napameTpuyeckon KpMBoi BONaTUIbHOCTH

NMotok FORTS_MM_REPL - NHchopmaums 06 ob6s3aTtenbcteBax MM

Cxema fgaHHbIX

Tabnuupl:

¢ fut_MM_info - O6sa3atensctBa MM no cblouepcam

« opt_MM_info - O6a3aTtensctBa MM no onuvoHam

* cs_mm_rule - Tabnmua ¢ MHCTPYMEHTaMM A/15 NepecyeTa LeHTpasIbHOro cTpaiika

« mm_agreement_filter - Tabnuya c HOMepamu 1 TMNaMm 4OroBOPOB Ha OKa3aHne MapKeT-MeNKepCcKnx ycayr

Ta6nuuya fut_MM_info: O6a3arenbctea MM no dybtovepcam

Ta6nuua 68. Mona taénuybl fut_ MM_info

Mone Tvn OnucaHve

repllD i8 Cnyxe6Hoe nosne noacucTemMsl penmkaLum

replRev i8 Cnyxe6Hoe nosne nofcucTeMbl pennkawmm

replAct i8 Cnyxe6Hoe nosne nogcMcTeMbl pennkaumm

isin_id i4 YHUKasIbHbI YNC0BOWN MAEHTUUKATOP MHCTPYMEHTA

sess_id i4 M aeHTUdmkaTop TOpProBoii ceccmm

spread d16.5 Cnipef B NyHKTax

price_edge_sell d16.5 LleHa xypLueii 3asBkM Ha MPOAAXY, BoLleALwel B Crpes,

amount_sells i4 Kon-Bo KOHTPAKTOB B 3asBKax Ha NpoAaxy, BXOAALLMX B Cripes,

price_edge_buy d16.5 LleHa xypLueii 3asBKM Ha NOKYMKy, BOLLeALIENR B cnpes,

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

mm_spread d16.5 Cnpep no gorosopy

mm_amount i4 Kon-so no gorosopy

spread_sign i1 MpusHak: 1 — cnpeg He aepxutcs, 0 — aepxurca

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

percent_time d6.2 MpoueHT BbiNonHeHNs O6s3aTensCTB

period_start t Hauano nepuoga gevicteus npasun MM

period_end t OkoHuaHwue nepuoga feiicteusi npasua MM

client_code c7 Ko knuneHta

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

agmt_id i4 WpenTndmkatop obasarensctea 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 WCNOSHEHMA 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

is_rf i1 Mpr3Hak 06a3aTenbCTBa pacyeTHO hupMbl
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Mone

Tun

OnucaHue

id_group

i4

NpaeHTndmkaTop MapKkeT-Melikepckoii CBS3KN

MpumeyaHusa: B Tabnuue fut_ MM_info notoka FORTS_MM_REPL TpaHcnupyloTcsa 06si3aTenibcTBa MapKeT-
MelikepoB C AeTasm3aumeil 4o CeMU3HaYHOro KNMEHTCKOTO KoAa.

Ta6nuuya opt_MM_info: O6s3arensctea MM no onynoHam

Ta6nuua 69. Mona Tabnuubkl opt_ MM _info

Mone Tvn OnucaHue

repllD i8 Cnyxe6Hoe nosne NoAcMCcTeMbI pennkaumm

replRev i8 Cnyxe6Hoe nose NoacMcTeMbl pennkaumm

replAct i8 CnyxebHoe none nofcuMcTeMbl pennkawmm

isin_id i4 YHVKabHbIA YNCN0BOIM NMAEHTUCHMKATOP MHCTPYMEHTa

sess_id i4 M aeHTudmkaTop TOproBoii ceccum

spread d16.5 Cnpep B nyHKTax

price_edge_sell d16.5 LleHa xyfLuei 3asBkv Ha NPOAAXY, BoweALwe B crpes,

amount_sells i4 Kon-B0O KOHTPAKTOB B 3asBKax Ha NpoJasxy, BXOAALLMX B Cripes,

price_edge_buy d16.5 LleHa xypLueii 3asBKM Ha NOKYMKy, BOLLe/LIEeN B cnpes

amount_buys i4 Kon-BO KOHTPAKTOB B 3asiBKax Ha NMOKYMKyY, BXOAALLMX B cnipeq,

mm_spread d16.5 Cnpeg no gorosopy

mm_amount i4 Kon-so no gorosopy

spread_sign i1 MpusHak: 1 — cnpeg He gepxutcs, 0 — aepxurca

amount_sign il MpusHak: 1 — kon-BO He gepxuTcs, 0 — AepxnTca

percent_time d6.2 MpoueHT BbiNonHeHns O6s3aTenseTB

period_start t Hauano nepvoga pelicteusi npasun MM

period_end t OkoHuaHwue nepuoga feiicteusi npasua MM

client_code c7 Koga knneHta

cstrike_offset d16.5 CwmeLLeHue OT LieHTpasibHOro cTpaiika

active_sign i4 MpusHak: 1 — 3anucb ypaneHa (cTana He akTuBHa), 0 —
aKTuBHa

agmt_id i4 NpeHTndmkaTop obasatensctea MM

fulfil_min d6.2 MPOLEHT MWHMMa/ILHOTO WCMOMIHEHMS 065a3aTenbCTB  3a
TOProByl0 CECCUI0

fulfil_partial d6.2 [MpoLEHT YaCTUYHOTO UCMONHEHNSI 0653aTeNbCTB 32 TOPrOBYHO
ceccuio

fulfil_total d6.2 [MpoLeHT NOMHOrO UCMOMHEHUSs 0653aTeNbCTB 3a TOProBytO
ceccuio

is_fulfil_min i1 Mpu3HaK MUHUMAasIbHOTO UCMOSIHEHUSI 006513aTeNlbCTB B
TEKyLLWA MOMEHT

is_fulfil_partial i1 Mpr3HaK 4acTUYHOTO UCMOSTHEHNS 0653aTeNIbCTB B TEKYLLMIA
MOMEHT

is_fulfil_total i1 lMpu3HaK MNOSIHOrO WCMOSIHEHUA 06513aTeNbCTB B TEKyLuiA
MOMEHT

is_rf i1 Mpu3Hak 06s13aTeNbLCTBA pacyeTHol pMbI

id_group i4 N aeHTudmkaTop MapKeT-MeiikepcKoli CBA3KM

MpumeyaHus: B Tabnuue opt MM_info notoka FORTS_MM_REPL TpaHcavpyloTcs 06s3atenscTBa MapkeT-
MelikepoB C AeTanmsaumeii Ao CeMU3HAYHOTO KNIMEHTCKOTO KoAa.

Ta6nvya cs_mm_rule: Ta6nuua ¢ UHCTPYMEHTaMU A1 NepecyeTa LIeHTPa/IbHOro cTpaiika

Ta6nuuya 70. Mona Taénuuybl cs_mm_rule

Mone

Tvin

OonucaHue

repliD

i8

Cny)Ke6H0e nosne nogcuctemMbl penamkaumn
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Mone Tun Onucaxve

replRev i8 CnyxebHoe nosne nofcucTeMbl pennkawmm

replAct i8 Cnyxe6Hoe nosne nogcucTemMbl pensmkalum

sess_id i4 M peHTudmkaTop TOproBoii ceccum

client_code c4 Kog knneHta

isin_id i4 YHVKabHbIA YNCNI0BOM MAEHTUCHMKATOP MHCTPYMEHTa

Ta6nuua mm_agreement_filter: Ta6avya ¢ HoMepamu U TUNamMu 4OrOBOPOB Ha OKa3aHue MapKeT-

MeliKepcKux ycnyr

Ta6nuuya 71. Mona ta6nuubl mm_agreement_filter

Mone Tvn OnucaHue

repllD i8 Cnyxe6Hoe nosne NoAcMcTeMbl pennkawmm
replRev i8 Cnyxe6Hoe nosne noacMcTeMbl pennkaumm
replAct i8 Cnyxe6Hoe none nofcMcTeMbl pennkawmm
agmt_id i4 MaeHTudmkarop forosopa

agreement c50 Howmep gorosopa

client_code c7 Koga knneHta

is_fut i1 Tun obsAsarenscTea

Motok FORTS_CLR_REPL - KnupunHroBasi uncpopmauums

Cxema gaHHbIX

Tabnuupl:

» money_clearing - KnimeHTcKue AeHbIV B KMPUHTe

« money_clearing_sa - KNimeHTckue feHbIV B KMpUHre

« clr_rate - Kypcbl Ba/oT U MHAEKCOB

« fut_pos - MHhopMaLysi 0 NO3NLUOHHOM COCTOSIHUM HA MOMEHT BEYEPHETO KIMPUHTa No hblouepcam

e opt_pos - VIHCbOpMaLI.VIFI 0 NO3NUMOHHOM COCTOAHUN Ha MOMEHT BEYEPHEro KNnupuHra no onunoHam

. fut_pos_sa - VIHqI)OpMaU,VIFI 0 NO3NUMOHHOM COCTOAHUN Ha MOMEHT BEYEepPHEro K/npuHra no (pbroqepcaM

e opt_pos_sa- Mchopmau,vm 0 NO3NUNOHHOM COCTOAHUM HA MOMEHT BEYEpPHEro KmpuHra no onumoHam

« fut_sess_settl - PacueTHble LeHbl N0 hblovepcam

. opt_sess_settl - pac4yeTHble LeHbl No onunoHam

¢ pledge_details - Tabnuua getanmsaunm 3as10ro

¢ Sys_events - Tabnuua co6bITUiA

Ta6nuuya money_clearing: KnueHTcKkue aeHbrv B KNMpuHre

Ta6nuua 72. Mona Tabnuubl money_clearing

Mone Tvn OnucaHue

repliD i8 Cnyxe6Hoe nosne NogcMcTeMbl pennkaumm

replRev i8 Cnyxe6Hoe none nofcucTeMbl pennkawmm

replAct i8 Cnyxe6Hoe nosne nofcucTeMbl pennkawmm

client_code c7 Ko knneHta

share il Tun cyeta

amount_beg d16.2 [leHer Ha Hayano gHa

vm d16.2 BapuaunoHHas mapxa, BKNoYas BapualMoHHY0 Mapxy Mo
MapXupyeMbiM OnLyoHaM

premium dl16.2 OnunoHHasa npemus

pay d16.2 [BmxeHne no cuety
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Mone Tun Onucaxve

fee_fut d16.2 dbloUepcHbI GupxeBoli coop

fee_opt d16.2 OnuUOoHHbIN GrpxeBoii coop

go d16.2 CymmapHoe 'O no gbtoyepcam 1 onumoHam
amount_end d21.2 Ha KoHeL, gHs

free d22.2 CB060AHO CpeAcTB

ext_reserve d26.2 [ononHutenebHbIl peseps

MpumeyaHus:

« [na nHctpymeHtoB RUONIA nosne ext_reserve cogepXuT CyMMy CpefcTB, 3ape3epBrMpPOBaHHbIX Nog, BO3MOXHOe
n3meHeHmne ctaskn RUONIA

Ta6nuya money_clearing_sa: KnneHTcKue geHbrn B KIMPUHre

Ta6nuuya 73. Mona Taénuubl money_clearing_sa

Mone Tvn OnucaHue

repllD i8 Cnyxe6Hoe nosne NoAcMCcTeMbI pennkawmm
replRev i8 Cnyxe6Hoe nosne nNogcMcTeMbl pennkaumm
replAct i8 Cnyxe6Hoe none nofcMcTeMbl pennkawmm
settlement_account cl2 PacueTHbIli Kog,

share i1 Tun cueta. 0 - py6nu, 1 - 3anoru.
amount_beg d26.2 [leHer Ha Hayano aHs

vm d26.2 BapunaunoHHasa mapxa

premium d26.2 OnunoHHasa npemus

pay d26.2 [BvXeHve no cyety

fee_fut d26.2 ®bloyepcHbI GupxeBsoli cbop

fee_opt d26.2 OnNuMOHHbI 6UpXeBoi cbop

go d26.2 CymmapHoe 'O no ghbtoyepcam 1 onumoHam
amount_end d26.2 Ha koHeL, aHA

free d26.2 CB060AHO cpeacTs

Ta6nuua clr_rate: Kypcbl BanioT n uHAeKcos

Ta6nuua 74. Nona tad6nuubl clr_rate

Mone Tun OnucaHue

repliD i8 Cnyxe6Hoe nosne nofcucTeMbl pennkawmm
replRev i8 Cnyxe6Hoe nosne noacucTemMsl pensmkaLum
replAct i8 Cnyxe6Hoe nosne NofAcMCcTeMbI pennkawmm

rate d16.5 3HayeHne nHaekca

moment t MOMEHT hmMKCMpOBaHWS 3HaYEHUS

signs il Mpu3Hakn, COOTBETCTBYIOLLME AAaHHOMY 3HAYEHWIO
sess_id i4 M aeHTrdmkaTop TOproBoii ceccum

rate_id i4 WpeHTndomkaTop kypca

Ta6nuua fut_pos: nHcopmaLms o NO3ULMOHHOM COCTOSHMM HA MOMEHT BEYEPHETO K/IMPUHTa no
chbrouepcam

Ta6nuuya 75. Mona taénuuybl fut_pos

Mone Tun OnucaHue

repliD i8 Cnyxe6Hoe none nofcucTeMbl pennkawmm

replRev i8 Cnyxe6Hoe nosne nofcucTeMbl pennkawmm

replAct i8 Cnyxe6Hoe nose NoAcMCcTeMbI pennkawmm

isin_id i4 YHUKasbHbI/ YNCI0BOW MAEHTUUKATOP MHCTPYMEHTA
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Mone Tun Onucaxve

sess_id i4 MaeHTudmkaTop TOproBoii ceccum

isin c25 CVMBO/IbHbIN KO, UHCTPYMEHTA

client_code c7 Kopg knuneHTa

account i1 Tun cyeta (0 - P®; 1 - B®; 2 - KNNEHT)

pos_beg i4 Mo3numsa Ha Havano gHA

pos_end i4 Mo3nuus Ha KoHew, AHA

vm d16.2 CymmapHas BM no utoram 0CHOBHOIO KNMPUHIa ANs kineHta/
hMPMbI ¥ UHCTPYMEHTA

fee d16.2 CymmapHsbIii coop A5 KMMeHTa/MpMbl M UHCTPYMEHTA

accum_go d16.2 HakonneHHbIi M

fee_ex dl16.2 BupxeBoii c6op

vat_ex d16.2 HAC B cocTaBe 6upxeBoro cbopa

fee_cc d16.2 KnupwHrossbliii c6op

vat_cc d16.2 HAC B cocTaBe KNMPUHIoBOro cbopa

Ta6nuuya opt_pos: MHopMaLmsa 0 NO3ULMOHHOM COCTOSIHAM HA MOMEHT BEUEPHETO K/IMPUHTa no
onuMoHam

Ta6nuuya 76. Nona tadénuubl opt_pos

Mone Tvn OnucaxHue

repllD i8 Cnyxe6Hoe nosne nogcucTemMsl pensmkaLlum

replRev i8 Cnyxe6Hoe nose NoacucTeMbl penvkawmm

replAct i8 Cnyxe6Hoe nosne nogcMcTeMbl pennkaumm

isin_id i4 YHVKabHbIA YNCNO0BOI MAEHTUCHMKATOP MHCTPYMEHTa

sess_id i4 M aeHTrdmkaTop TOpProBoii ceccum

isin c25 CVMBO/IbHbIN KO, UHCTPYMEHTA

client_code c7 Ko knneHta

account i1 Tun cyeta (0 - P®; 1 - B®; 2 - KNNEHT)

pos_beg i4 Mo3numsa Ha Havano AHA

pos_end i4 Mo3numsa Ha KoHew, AHA

vm di6.2 CymmapHasi BM no utoram 0CHOBHOTO KIMPUHra Ans KnneHTta/
dmpMbI M MHCTPyMeHTa. PaBHo cymme nonein VAR_MARG_P
1 VAR_MARG_D

fee d16.2 CymMapHbIii cbop ANna KAMeHTa/(hupmbl M MHCTPYMEHTA.
Cosnagaer ¢ nonem SBOR 13 oT4eToB

fee_ex d16.2 BupxeBolii cbop

vat_ex d16.2 HAC B cocTaBe 6upxeBoro cbopa

fee_cc d16.2 KnvipuHrosbiii c6op

vat_cc d16.2 HAC B cocTaBe KNMPUHIOBOro cbopa

Ta6nuua fut_pos_sa: mHdopmayma o NO3SULUOHHOM COCTOSIHUN HA MOMEHT BeUepPHEero KAMpuHra
no dybtovepcam

Ta6nuuya 77. Nona ta6nuybl fut_pos_sa

Mone Tvn OnucaHve

repllD i8 Cnyxe6Hoe nosne noacucTemMsl pensvkaLlum

replRev i8 Cnyxe6Hoe nose NofAcMCcTeMbI pennkawmm

replAct i8 Cnyxe6Hoe none nogcMcTeMbl pennkaumm

isin_id i4 YHUKasIbHbI YNC0BOWN MAEHTUUKATOP MHCTPYMEHTA
sess_id i4 M aeHTudmkaTop TOpProBoii ceccum

isin c25 CVMBO/IbHbIN KO, UHCTPYMEHTA

settlement_account cl2 PacueTHbIi Kog
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Mone Tun Onucaxve

pos_beg i4 Mo3numsa Ha Havano gHA

pos_end i4 Mo3nuus Ha KoHew, AHA

vm d26.2 CymmapHas BM no ntoram 0CHOBHOIO K/IMPUHIa A1 kineHTal
hMPMbI ¥ MHCTPYMEHTA

fee d26.2 CymmapHsbIii c6op A5 KMeHTa/MpMbl U UHCTPYMEHTA

fee_ex d26.2 BupxeBoii c6op

vat_ex d26.2 HAC B cocTaBe 6upxeBoro c6opa

fee_cc d26.2 KnvpuHroBbiii c6op

vat_cc d26.2 HAC B cocTaBe KAMPUHIOBOrO cbopa

Ta6nuua opt_pos_sa: UHopmaumusa o0 NO3MLUOHHOM COCTOSSHUM HA MOMEHT BEUEPHEro KIMpUHra
no onuuoHam

Ta6nuua 78. Mona Taénuubl opt_pos_sa

Mone Tvn OnucaHue

repllD i8 Cnyxe6Hoe nose NofAcMcTeMbI pennkawmm

replRev i8 Cnyxe6Hoe nosne NogcMcTeMbl pennkaumm

replAct i8 Cnyxe6Hoe none nofcucTeMbl pennkawmm

isin_id i4 YHVKaNbHbIA YNCN0BOM MAEHTUCHMKATOP MHCTPYMEHTa

sess_id i4 M peHTudmkaTop TOproBoii ceccum

isin c25 CVIMBO/IbHBIN KO, UHCTPYMEHTA

settlement_account cl2 PacueTHbIl Kog,

pos_beg i4 Mo3numsa Ha Havano AHA

pos_end i4 Mo3nuus Ha koHew, AHA

vm d26.2 CymmapHas BM no utoram 0CHOBHOTO KNIMpUHra ANs kiameHta/
MpMbI M MHCTPyMeHTa. PaBHO cymme nonein VAR_MARG_P
1 VAR_MARG_D

fee d26.2 CyMMapHbIii c6op ANs KAveHTa/pupMbl U MHCTPYMeEHTA.
Cosnagaer ¢ nonem SBOR 13 oTyeToB

fee_ex d26.2 BupxeBoii c6op

vat_ex d26.2 HAC B cocTaBe 6upxeBoro c6opa

fee_cc d26.2 KnvipuHroBbiii c6op

vat_cc d26.2 HAC B cocTaBe KNMPUHIOBOroO cbopa

Ta6nuua fut_sess_settl: PacueTHble LeHbl No dbloyepcam

Ta6nuua 79. Mona ta6nuubl fut_sess_settl

Mone Tvn OnucaxHue

repllD i8 Cnyxe6Hoe nose NoAcMCcTeMbI pennkawmm

replRev i8 Cnyxe6Hoe nosne NogcMcTeMbl pennkaumm

replAct i8 Cnyxe6Hoe none nofcMcTeMbl pennkawmm

sess_id i4 MaeHTudmkaTop ToproBoii ceccum

date_clr t [ata knupuHra

isin c25 CVIMBO/IbHbIN KO, UHCTPYMEHTA

isin_id i4 YHVIKa/bHbIA YACOBOW NAEHTUMNKATOP NHCTPYMEHTA
settl_price d16.5 PacueTHas ueHa

Ta6nuua opt_sess_settl: pacueTHble LeHbl MO ONUUoOHaMm

Ta6nuuya 80. Mona ta6nuybl opt_sess_settl

Mone

Tvin

OonucaHue

repliD

i8

C}'Iy)Ke6HOE nosne nogcuctemMbl penamkaumn
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Mone Tun Onucaxve

replRev i8 CnyxebHoe nosne nofcucTeMbl pennkawmm

replAct i8 Cnyxe6Hoe nosne nogcucTemMbl pensmkalum

sess_id i4 M peHTudmkaTop TOproBoii ceccum

date_clr t [ata knupuHra

isin c25 CUMBO/IbHBIV KOL, MHCTPYMEHTA

isin_id i4 YHUKasIbHbI/ YNCI0BOW NAEHTUUKATOP NCTPYMEHTA
volat d16.5 BonatuibHOCTb onuyMoHa

theor_price d16.5 TeopeTnyeckas LeHa onuuoHa

Ta6nuuya pledge_details: Tabnuya getanmsauum 3anoros

Ta6nuua 81. MNona tadbnuubl pledge_details

Mone Tvn OnucaHue

repliD i8 Cnyxe6Hoe none nogcMcTeMbl pennkaumm

replRev i8 CnyxebHoe none nofcuMcTeMbl pennkawmm

replAct i8 Cnyxe6Hoe nosne nogcucTemMsl pensmkaLum

client_code c7 Kopa knuneHta

pledge_name c10 Kop, HocTpaHHoW BantoTbl UK LLEHHOW Gymaru

amount_beg d10.0 KonnyectBo ueHHbIX Bymar unv MHOCTPaHHOW BaslloTbl Ha
Hauaso ceccum

pay d10.0 Cymma BBOAOB-BbIBOAOB B LUTYKAaX LEHHbIX OGymar unm
MHOCTPaHHO BastoThI

amount d10.0 KonnyecTBo LeHHbIX Bymar UM MHOCTPaHHOW BaslloThbl Ha
TEKYLLMIA MOMEHT

rate d16.5 OueHOYHasA CTOMMOCTb eAVHMLbI MIHOCTPAHHON BaslloTbl UK
OfHOWA LeHHOW Bymaru B pybnsax Po®

amount_beg_money d16.2 KonmyecTBO LEHHbIX Gymar vanM MHOCTPAHHOW BaslOTbl Ha
Hayano ceccun B pybnsx PP

pay_money d16.2 Cymma BBOAOB-BbIBOAOB B LUTYKAaX LEHHbIX OGymar unm
MHOCTPaHHOI Basl0ThI B py6nsix PO

amount_money d16.2 KonmuectBo LEeHHbIX Gymar uam MHOCTPaHHOW BauTiOThl Ha
TEKYLLMIA MOMEHT B pybnsx PP

com_ensure il Tun cpepacTs obecneyeHus

MpumeyaHus:

* [one amount_money - KosimyecTBO LEHHbIX Bymar uav MHOCTPaHHOW BasTl0Thbl Ha TEKYLLUA MOMEHT (B py6nsx
P®) (paccunTbiBaeTCa Kak «amount» * «rate»)

* Mone amount_beg_money - KonnyecTBo LieHHbIX Gymar unmn MHOCTPaHHO BaslloTbl Ha Ha4au1o ceccum (B py6nax
P®) (paccunTbiBaeTCs kak «amount_beg» * «rate»)

« Mone pay_money - CyMMa BBOJOB-BbIBOJOB B LUTYKaX LiEHHbIX ByMar Uiy MHOCTpaHHoli BastoThl (B py6nisix P®)
(paccuuTbiBaeTCs Kak «pay» * «rate»)

« TMone com_ensure - Tun cpescTB o6ecneyeHns:
0 CcpeacTBa YaCTUYHOTO 0GecneyeHus:;

1 cpepacTBa NOAHOMO obecneveHus.

Ta6nuua sys_events: Tabnuuya co6bITUii

Ta6nuua 82. Mona Tabnuubl sys_events

Mone Tvn OnucaHue

repllD i8 Cnyxe6Hoe nosne nogcucTemMbl penvkaLlum
replRev i8 Cnyxe6Hoe nosne NoAcMcTeMbl penvkawumm
replAct i8 Cnyxe6Hoe nosne nogcMcTeMbl peninkaumm
event_id i8 YHuUKanbHbIl ngeHTndmKaTop cobbItus
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Mone Tun Onucaxve

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

¢ Bo3MOXHble TVNbl COOLITUIA:
event_type =3

message = "clearing_data_ready"
[0TOBbI AaHHbIe NOC/1e OCHOBHOTO KAVPUHIa

NMotok RTS_INDEX_REPL - BupxeBble HAEKCbI

Cxema gaHHbIX

Tabnuupl:

¢ rts_index - Tabnvua NHAEKCOB
Ta6nuua rts_index: Ta6nuuya NHAEKCOB

Tabnuua coaepXuT AaHHble 0 3HAYEHUSIX GUPXKEBLIX UHAEKCOB.

Ta6nuua 83. Mona tadénuubl rts_index

Mone Tvn OnucaHue

repliD i8 CnyxebHoe nosie NoacucTeMbl penmkalum

replRev i8 Cnyxe6Hoe nosne nofcucTeMbl pennkawmm

replAct i8 Cnyxe6Hoe nosne noacucTemMbl pensmkaLlum

name c25 Mmsa nHaekca

moment t MomeHT nocniegHero pacyeta

value dis8.4 3HaueHne nHgekca

prev_close_value dis.4 3HaueHne UWHAEKca Ha 3akpbiTe npeablaylueli TOpProBoit
ceccun

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

max_value di8.4 MakcumasibHoe 3HauyeHue WHAEKca B TeyeHue Tekyuei

TOProBoWi ceccuu

min_value dis8.4 MUWHUMa/IbHOE 3HAYeHWEe WHAEKCA B TEYEHWe Tekyluei
TOProBoii ceccum

usd_rate d10.4 [N nHOeKcoB, B KOTOPbIX YYUTLIBAKOTCA Kak pybnesble, Tak
1 [0N1/1ap0oBble LieHbl MHCTPYMEHTOB — KypC py6nis K gonnapy,
MCNonb30BaBLUNIACS AN pacyeTa

cap di8.4 KanuTtanusaumsa 6ymar, BXOAALMX B MHAEKC

volume dis8.4 O6bEM CcAENoK, BXOAAWMX B UHAEKC

Motok RTS_INDEXLOG_REPL - icTopusa 3Ha4eHUiA UHAEKCOB

Cxema gaHHbIX

Tabnuupl:

 rts_index_log - >)KypHan 3HaueHuii NHAEKCOB
Ta6nuua rts_index_log: XXypHan 3HaueHuii NHAEKCOB

Tabnuua coaepXuT XypHas 3HaueHuil GUPXKeBbIX MHAEKCOB 3a TeKyLiuii AeHb. OuncTka TabnuLbl NPoU3BOAUTCS
BO BpeMsl HOUHbIX PEINTAMEHTHbIX PaGoT.

Ta6nuuya 84. Mona ta6nuybl rts_index_log

Mone Tun OonucaHue

repliD i8 CnyxebHoe nosne nogcucTeMbl pennkaumm
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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 MowmeHT nocnefHero pacyera

value dis8.4 3HaueHne nHgekca

prev_close_value d18.4 3HauyeHVne MHAeKca Ha 3akpbiTue npefblayliein Toprosoi
ceccumn

open_value d18.4 3HauyeHne nHAeKca Ha OTKPbITUE TeKyLLei TOProeoli ceccum

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 [0N1/1ap0oBble LieHbl MHCTPYMEHTOB — KypC py6/is K fonnapy,
1CNonb30BaBLUNIACS AN pacyeTa

cap di8.4 Kanutanusaumsa 6ymar, BXOAALMX B MHAEKC

volume di8.4 O6bEM CcAENOoK, BXOAAWMX B UHAEKC

Motok FORTS_VM_REPL - BapnaynoHHasa mapxa

Cxema gaHHbIX
Tabnuupl:
« fut_vm - BapunayunoHHas mapxa no btouepcam
e opt_vm - BapuauunoHHas Mapxa no onuyuoHam
« fut_vm_sa - BapmaunoHHasa Mmapxa no gbtovepcam
e opt_vm_sa - BapvauunoHHas Mapxa rno onuuoHam

Ta6nuuya fut_vm: BapnaumoHHas mapxa no ¢brovepcam

Ta6nuya 85. Mona ta6nuybl fut_vm

Mone Tun OnucaHue

repliD i8 Cnyxe6Hoe nosie NoacucTeMbl penmkalum

replRev i8 Cnyxe6Hoe nosne nofcucTeMbl pennkawmm

replAct i8 Cnyxe6Hoe nosne noacucTemMbl pensvkalum

isin_id i4 YHUKasbHbI/ YNC0BOW MAEHTUUKATOP UHCTPYMEHTA

sess_id i4 M aeHTndmkaTop TOproBoii ceccum

client_code c7 Kopg knnenTa

vm d16.5 HakonneHHana Mo cpenkam BapuaLvoHHas Mapxa no
thbloyepcam, paccumTaHHas no TekyLuei KOTPOoBKe

vm_real d16.5 HakonnenHass no cpenkam BapuauMoOHHas Mapxa Mo
hbloyepcam, paccuMTaHHas no  Tekyleli  PbIHOYHOW
KOTUPOBKe

Ta6nuuya opt_vm: BapuaunoHHaa Map)xa no onuuoHam

Ta6nuuya 86. Mona taénuybl opt_vm

Mone Tvn OnucaHue

repliD i8 Cnyxe6Hoe nose NogcMcTeMbl pennkaumm

replRev i8 Cnyxe6Hoe none nofcucTeMbl pennkawmm

replAct i8 Cnyxe6Hoe nosne nofcucTeMbl pennkawmm

isin_id i4 YHUKasbHbI/ YNCI0BOW MAEHTUUKATOP UHCTPYMEHTA
sess_id i4 M aeHTrudmkaTop TOproBoii ceccum
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Mone Tun Onucaxve

client_code c7 Kog knnenTa

vm d16.5 HakonneHHana no cpenkam BapuaLvoHHas Mmapxa no
MapXupyembiM  OMUMOHAM, paccyuTaHHas no Tekyluel
OMLVOHHOW KOTUPOBKE

vm_real d16.5 HakonneHHasa no cpenkam BapuauvoHHas mapxa no
MapXupyembiM  OMUMOHAM, paccuuTaHHas Mo Tekyluel
OMUVOHHOW KOTUPOBKE

Ta6nuuya fut_vm_sa: BapuaunoHHas mapxa no gblouepcam

Ta6nuua 87. Monsa taénuupbl fut_vm_sa

Mone Tun OnucaHue

repliD i8 CnyxebHoe none nofgcucTeMbl pennkawumm

replRev i8 Cnyxe6Hoe nosne nofcucTeMbl pennkawmm

replAct i8 Cnyxe6Hoe nosne NofAcMcTeMbI pennkawmm

isin_id i4 YHUKasbHbI/ YUCI0BOW MAEHTUUKATOP UHCTPYMEHTA

sess_id i4 MpaeHTudmkaTop TOprosoli ceccum

settlement_account cl2 PacueTHbIll Kog,

vm d26.2 HakonneHHana no cpenkam BapualvoHHas Mapxa no
thbloyepcam, paccumTaHHas no TekyLuei KOTPOoBKe

vm_real d26.2 HakonnenHas no cpenkam BapuauMoOHHas Mapxa Mo

obloyepcam, paccuuTaHHas Mo Tekyweid  pPbIHOYHOM
KOTVPOBKeE

Ta6nvua opt_vm_sa: BapuaumuoHHas MapXa no onyuoHam

Ta6nuua 88. MNona Tadénuybl opt_vm_sa

Mone Tun OnucaHue

repliD i8 Cnyxe6Hoe none nofcucTeMbl pennkawmm

replRev i8 Cnyxe6Hoe nosne nogcucTemMsl pensmkalum

replAct i8 Cnyxe6Hoe nosne NofcMcTeMbl pennkawmm

isin_id i4 YHUKasbHbI YNCI0BOW MAEHTUUKATOP UHCTPYMEHTA

sess_id i4 MpaeHTudmkaTop TOprosoli ceccum

settlement_account cl2 PacueTHbIli Kog,

vm d26.2 HakonneHHana Mo cpenkam BapuaunoHHas Mapxa no
MapXupyembiM  OMUMOHAM, paccyuTaHHas no Tekyluel
OMUVOHHOW KOTUPOBKE

vm_real d26.2 HakonnenHass no cpenkam BapuauMoOHHas Mapxa Mo

MapxupyembiM  OnumMoHam, pacCyuTaHHasa no TeKyLIJ,eI?]
0I'ILWIOHHOI7I KOTUPOBKE

Motok FORTS VOLAT REPL - BonatnnbHocCTb

Cxema fgaHHbIX

Tabnuupl:

« volat - BonatnnbHOCTb

Ta6nuua volat: BonatunbHoOCTb

Ta6nuuya 89. Mona taénuuybl volat

Mone Tvn OnucaHve

repllD i8 Cnyxe6Hoe nosne nogcucTemMsl pensmkaLlum
replRev i8 Cnyxe6Hoe nose NoAcMCcTeMbI pennkawmm
replAct i8 Cnyxe6Hoe nosne nogcMcTeMbl pennkaumm
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Mone Tun Onucaxve

isin_id i4 YHVKaNbHbIA YNCN0BOM MAEHTUCHMKATOP MHCTPYMEHTa
sess_id i4 MaeHTrdmkaTop TOproeoii ceccum

volat d16.5 BonatuibHOCTb onuyMoHa

theor_price d16.5 TeopeTnyeckas LeHa onuuoHa

theor_price_limit d16.5 TeopeTnyeckas LeHa onuuoHa ¢ y4eToM IMMUTOB
up_prem d16.5 BepxHuiA (MMUT NpemMumn No onuuoHy

down_prem d16.5 HWKHWIA NIMMUT NpeMUU NO ONUMOHY

NMotok FORTS_INFO_REPL - lononHutenibHaA crnpaBoyHas
uHdopmayun
Cxema gaHHbIX

Tabnuupl:

¢ base_contracts_params - [NapameTpbl 6a30BbiX KOHTPaAKTOB

« futures_params - MapameTpbl oblouepcoB

« options_params - MapameTpbl ONL/IOHOB

virtual_futures_params - MapameTpbl BUpTyasibHbIX hblo4epcoB

¢ broker_params - ViHdhopmaumsa o napameTpax covpm

¢ client_params - IHchopmaums 0 napameTpax KNMeHToB

« sys_events - Tabnuua cob6bITHiA

Ta6nuua base_contracts_params: NapameTpbl 6a30BbIX KOHTPAKTOB

Ta6nuuya 90. Mona ta6nuubl base_contracts_params

Mone Tun OnucaHue

repliD i8 Cnyxe6Hoe nosne nofcnMcTeMbl pennkawmm
replRev i8 Cnyxe6Hoe nosne nofcucTeMbl pennkawmm
replAct i8 Cnyxe6Hoe nose NofAcMCTEMbI pennkawmm
code_vcb c25 Kop, 6a30BOro KoHTpakTa

code_mcs c25 Kog, MexKoHTpakTHOro cnpaga

volat_num i1 KonnyecTtso KpuBbIX BONATUNLHOCTH

points_num il KonnuecTtBo Touek pucka

subrisk_step f LLlar nogTo4ek pucka

is_percent i1 Mpr3HaK KOHTpakTa

percent_rate d16.5 MpoueHTHas cTaBka (4719 KOHTPaKTOB Ha CTaBKW)
currency_volat d16.5 BonartuibHOCTb Kypca BastoThbl

is_usd i1 Mpu3Hak pacyeTa B foniapax
usd_rate_curv_radius f Paanyc KprBM3HbI Kypca BasTioTbl

somc f CraBka 'O no HenokKpbITbIM NpoAaxam (B py6/1sx)
MpumeyaHus:

 [one is_percent MOXeT NPUHUMaTb C/efyoLne 3HaYeHUs:

0 06bIuHbI thblovepc
1 npoueHTHbI hblouepc
2 bblouepc Ha Norogy v 3NeKTPUYecTBo
thbrovepc Ha eBpOGOHAbI

thbtouepc Ha ctasky PEMO
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Ta6nuua futures_params: MNapameTpbl (hbrouepcos

Ta6nuuya 91. Mona taénuubl futures_params

Mone Tun OnucaHue

repliD i8 Cnyxe6Hoe none nofcucTeMbl pennkawmm
replRev i8 Cnyxe6Hoe nosne noacucTemMsl pensmkaLlum
replAct i8 Cnyxe6Hoe nosne NoAcMcTeMbl pennkawmm
isin c25 MpeHTudmkaTop MHCTPYMeEHTa

isin_id i4 YHUKasbHbI YNCI0BOWN MAEHTUMKATOP MHCTPYMEHTA
code_vcb c25 Kopf 6a30BOro KOHTpakTa

limit f JIMmMnT konebaHWs LieHbl KOHTPakTa
settl_price d16.5 PacueTHas ueHa

spread_aspect i1 Mpu3HaK BXOXAEHMA B CNP3s

subrisk i1 [Mpu3Hak yyeTa prckoB No NOATOYKaM pucka
step_price f LleHa MMHUMasbHOTO Wara

base_go d26.2 Basosoe O

exp_date t [lata akcnupauun

spot_signs i1 Mpu3Hak cnoT-goblovepca

settl_price_real d16.5 PeanbHasn pacyeTHas LeHa dblovepca

min_step

MUWHUMasTbHBIN LWar N3MeHeHus LEeHbl

MpumeyaHus:

« [Mone spread_aspect MOXET NPUHUMATL CIEAYIOLLNE 3HAYEHUS:

0 He BXoAuT B cnpag,

2 BX0OAUT B MEXMECSAYHBIV cnpag,

« TMone spot_signs MOXET NPUHUMATL CliefytoLime 3HaYeHNs:

0 O6bIuHBbIN thbtouepc

1 Cnot

3 [NnaBHbI cnoT

Ta6nuuya virtual_futures_params: MapameTpbl BUPTYasibHbIX (pblovepcoB

Ta6nuuya 92. Mona ta6nuybl virtual_futures_params

Mone Tun OnucaxHue

repliD i8 Cnyxe6Hoe nosne nofcucTeMbl pennkawmm

replRev i8 Cnyxe6Hoe nose noacucTemMsl pensmkalum

replAct i8 Cnyxe6Hoe nose nNoac1McTeMbl pennkawumm

isin c25 MpeHTudmkaTop MHCTpPyMeHTa

isin_base c25 Kopa peasibHOrO thbtovepca

is_net_positive i1 MpusHak y4yeTa MNOMOXUTENbHLIX PUCKOB MO [JaHHOMY
BUPTYyaslbHOMY ddblouepcy

volat_range f Kopunaop BonatunbHOCTH

t_squared f BenuuvHa KBaApaTHOro KOpHA M3 BPEMeHW A0 3Kcnupauum
OMLMOHOB Ha JaHHbIA BUPTYasibHbI bloyepc

max_addrisk f OrpaHuyeHne cBepxy Ha [AOMOMHUTENbHbIE PUCKU

a f MapameTtp a

b f MapameTtp b

f MapameTp c
d f Mapametp d
e f MapameTtp e
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Mone Tvn OnucaHve

S f MapameTtp s

exp_date t [ara akcnupauun

fut_type i1 Mpr3HaK MapXXMHabHOM CUCTEMbI PacyeToB AJ151 OMLVOHOB,
nNpuBA3aHHbLIX K AaHHomy B®

use_null_volat i1 Mpu3Hak HyNneBoli BONATUIBHOCTYN

exp_clearings_bf i4 OnpefensieT, 3a CKO/IbKO KMPUHTOBbIX cecculi, 6poKepcKoit
thmpmMe HauHeTcst 6nokmpoBaTbes MO nocuMTaHHoe AN1s BCeit
B® no mogenu akcnmpauun. YctaHasnmsaetcsa HKL,.

exp_clearings_cc i4 Onpefensiet, 3a CKOJIbKO K/IMPUHIOBLIX CECCUIA HauyHeTcs

npuMeHeHne Beca exp_weight ana knneHtos b®.
YcraHasnusaetca HKL,.

Ta6nuua options_params: NMapameTpbl ONUMOHOB

Ta6nuua 93. Mona Tabnuybl options_params

Mone Tvn OnucaHve

repllD i8 Cnyxe6Hoe nosne nogcucTemMbl pensmkaLum

replRev i8 Cnyxe6Hoe nose Nofc1McTeMbl pennkawmm

replAct i8 Cnyxe6Hoe nosne nNogcMcTeMbl pennkaumm

isin c25 MpaeHTudmkaTop MHCTpyMeHTa

isin_id i4 YHUKasIbHbI/ YNCIOBOW MAEHTUMKATOP UHCTPYMEHTA
isin_base c25 Kof BupTyasnbHOro gobtoyepca

strike d16.5 Crpaiik onunoHa

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 BasoBoe O No CMHTETWMYECKOW NO3MLMM Ha MPOAAXY
base_go_buy d26.2 BasoBoe 'O Ha nokynky

Ta6nuua broker_params: UHdopmauma o napametpax coupm

Ta6nuuya 94. Mona taénuubl broker_params

Mone Tun OnucaxHue

repliD i8 Cnyxe6Hoe nosie NoacucTeMbl penmkalum
replRev i8 Cnyxe6Hoe nosne nofcucTeMbl pennkawmm
replAct i8 Cnyxe6Hoe nosne nogcucTemsl pensvkalum
broker_code c7 Kop, 6pokepckoii ovpmbl

code_vcb c25 Kog 6a30BOro aktvnea

limit_spot_sell i4 B A@HHbI MOMEHT He UCMONb3yHTCA
used_limit_spot_sell i4 B faHHbIA MOMEHT He 1CNoMb3yTCs

Ta6nuya client_params: MHdopmMaums o napameTpax KNMEHTOB

Ta6nuua 95. Mona Tabnuukl client_params

Mone Tvn OnucaHve

repllD i8 Cnyxe6Hoe nosne noacucTemMsl pensmkaLlum
replRev i8 Cnyxe6Hoe nosne NoAcMcTeMbl pennkawmm
replAct i8 Cnyxe6Hoe nosne nogcMcTeMbl pennkaumm
client_code c7 Kopg knnenta

code_vcb c25 Koz 6a30B0ro aktvnea

coeff_go d16.5 KoathpmumeHt ro

limit_spot_sell i4 B faHHbI MOMEHT He 1CNoMb3yTCA
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Mone Tun OnucaHue

used_limit_spot_sell i4 B faHHbI MOMEHT He 1CNoMb3yTCA

Ta6nuuya sys_events: Ta6nuya coobITUiA

Ta6nuuya 96. Mona Taénuubl sys_events

Mone Tvn OnucaxHue

repliD i8 Cnyxe6Hoe nosne nogcucTemMsl pensmkalum
replRev i8 Cnyxe6Hoe nosne nNogcucTeMbl penvkawumm
replAct i8 Cnyxe6Hoe nosie NoacucTeMbl penmkKalum
event_id i8 YHVKaNbHbIA nAeHTUGUKATOP COBLITUSA
sess_id i4 Homep ceccuu

event_type i4 Tun cobbiTus

message c64 OnuncaHune cobbITUSA

MpumeyaHus:

* BO3MOXHble TUMbI COObLITUI
event_type =1
message = "session_data_ready"
3akoHueHa 3arpyska JaHHbIX U3 KNVPWHIOBOV CUCTEMbI B TOPTOBYIO Nepes, Hayasiom HOBOV TOProBoli ceccum
event_type =2
message = "intraday_clearing_finished"
Bce pacueTHble npoueaypbl B MPOMKAVIPUHIE 3aKOHYEHbI
event_type =4
message = "intraday_clearing_started"
Hauano npomknmpuHra
event_type =5
message = "clearing_started"
Havasio 0CHOBHOIO KNpuHra
event_type = 6
message = "extension_of _limits_finished"
Pazagmkka MMMUTOB 3aKOHYeHa
event_type =8

message = "broker_recalc_finished"
[JleHexHble cpeAcTsa nocse NPOMK/MPUHIa NepecynTaHbl

Motok FORTS_TNPENALTY_REPL - UHchopmauua o c6opax 3a
TpaH3aKuuun
Cxema gaHHbIX

Tabnuup!:

- fee_all - IHchopmaLysi 0 KOMMUYECTBE HAYUCIEHHBIX GaNTOB

« fee_tn - fleTanuanpoBaHHas UHHOPMAaLMs N0 KONMYECTBY HEKOPPEKTHBIX TpaH3aKLmii

Ta6nuua fee_all: UHcpopmaumsa o konuuectTse HAUUCIEHHbIX GaN10B

Ta6nuuya 97. Nona tadonuubl fee_all

Mone Tun OnucaHue

repliD i8 Cnyxe6Hoe nosie NoacucTemMbl penmkalum
replRev i8 CnyxebHoe nosne nofcucTeMbl pennkaumm
replAct i8 Cnyxe6Hoe nosne nogcucTemMbl pensvkalum
time i8 Bpewms

p2login c64 J1oruH
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Mone Tun Onucaxve

sess_id i4 Homep ceccuun

points i4 KonuyecTtBo HaumcreHHbIx 6annoB 3a cekyHay u3 time
fee d16.2 C60p 3a HEeKOPPEKTHbIe TpaH3aKLMn K MOMEHTY time

Ta6nuuya fee_tn: leTanusnpoBaHHas UHOPMaLUS NO KONMYECTBY HEKOPPEKTHbIX TPaH3aKLuii

Ta6nuuya 98. NMNonsa tadnuubl fee_tn

Mone Tvn OnucaHue

repllD i8 Cnyxe6Hoe nosne NoAcMcTeMbl penvkawmm
replRev i8 Cnyxe6Hoe nosne nogcMcTeMbl pennkaumm
replAct i8 Cnyxe6Hoe none nofcMcTeMbl pennkawmm
time i8 Bpewms

p2login c64 JloruH

sess_id i4 Homep ceccun

tn_type i4 Tvn TpaH3akuum

err_code i4 Kof owmn6km

count i4 KonnyectBo HEKOPPEKTHBIX TPaH3aKLmii

Motok MOEX_RATES_REPL - Kypcbl Ba/llOT OH-NanH

Cxema gaHHbIX

Tabnmupl:

¢ curr_online - 3Ha4yeHnsa KypcoB BasItOT

Ta6nuua curr_online: 3HaueHUs1 KypcoB BaJIIOT

Ta6nuuya 99. MNona taénuybl curr_online

Mone Tvn OnucaxHue

repllD i8 Cnyxe6Hoe nosne NoacMcTeMbl penvkaumm
replRev i8 Cnyxe6Hoe nosne nogcucTeMbl pennkaumm
replAct i8 CnyxebHoe none nofcucTeMbl pennkawmm
rate_id i4 M aeHTudmkaTop BaslloThl Narexa

value d16.5 TekyLUMii Kypc Ba/lOTbl NnaTexa

moment t Bpewms pacuéTa kypca BasloThl naarexa

OnucaHune KomaHA

MeTtop FutAddOrder - flobaBneHue 3asABKU

Tun coobuleHns: 64

Tun oTBETHOrO co06LLeHns: 101

Ta6nuua 100. Bxogswme napaMmeTpbl

Nma napameTtpa Tun 3HayeHue no|OnucaHue
YMO/4YaHUIO
isin c25 Kof MHCTpymeHTa
client_code c3 Koga knneHta
type i4 Bup, 3as8ku
dir i4 HanpasneHus 3asBku
amount i4 KonunuecTtBo eanHWL, MHCTpyMeHTa
price cl7 LieHa 3asBKn
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Nma napameTtpa Tun 3HaueHne no|OnucaHune
YMO/THaHUIO

comment c20 Mone «KommeHTapusa. [lobaenserca B  3asBky,
caenky. MoxeTt ncnonb3oBarbcsl N0 COBGCTBEHHOMY
YCMOTPEHMNIO Pa3paboTymKOB LWto3a.

broker_to c20 Kog PTC cupmbl, koTOpoii  agpecoBaHa
BHecnCcTEMHas 3asBka

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

du i4 0 MpusHak Y. [lobaBnseTcs B 3as1BKy, CAENKY

date_exp c8 [Nlata ncreuenuns 3ansku. [lobaBnseTcs B 3anBKY.

hedge i4 0 Mpu3HaK X3K-3a8BKM

dont_check_money i4 0 Mpu3Hak pacyeTa pUCKOB MO K/IMEHTCKOMY pasaeny

no flaHHO 3asiBKe

match_ref cl0 TekcT-cBA3Ka A1 O4HO3HAYHOTO COOTBETCTBUS
[BYX BCTPEYHbIX afipecHbIX 3asiBOK

Ta6nuua 101. Pe3ynbTar BbINO/IHEHUA

Nma napamertpa Tun 3HayeHne no|OnucaHue
yMO4aHuio

code i4 Ko Bo3Bpara

message c255 TekcT coobLeHus

order_id i8 Kop 3asBku B cucteme

KoAbl Bo3BpaTa KoMaHAb!:

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

* [Mone type MOXeT NpUHMMATb CneaytoLme 3Ha4YeHNs:
1 KOTVMpOBOYHaA 3asBKa (OCTAETCHA B OUepeay Nocse YaCTUYHOrO CBEAEHNS)
2 BCTpeyHas 3asBka (CHUMaeTCs nocse NpoBeAeHUs ayKLoHa)
3 3anBka Fill-or-Kill
* [one dir MOXeT NPUHUMATL CNeayoLive 3HaUeHUS:
1 3asBKa Ha NOKynKy
2 3asBKa Ha Npoaaxy
* B none price 3agaétca LeHa 3asBkv B CTPOKOBOM BMAe ‘nnnnnnnnnn.mmmmm’.

* Bnonedate_exp 3apaétca aara ucredeHus 3asasku B Buge 'YYYYMMDD'. Ecnu B KayecTBe JaHHOro napamerpa
nepefaéTcsa nyctas CTpoka, TO 3asBKa cumtaetcst 06bI4HON. Mpy 3aAaHHON AaTe 3asBka OyaeT aBTomaTnyecku
NepeBbICTABMATLCSA B C/EAYIOLLYI0 Ceccuto, HO - Moslyyas Npu 3TOM HOBbIA HOMeEp U HOBOe BpeMsi. Takum
06pa3om Nosy4atTcs «MHOTOAHEBHbIE» 3asBK/. Bpems uX Xu3Hu — A0 UCTeveHns Aatbl. 3asBKu C UCTEKLIeN
[atoin byoyT aBTOMAaTUYECKM CHUMATLCA Noc/ie 3aBepLUeHns BevepHeli ceccumn (eCnu OHa ecTb B 3TOT AeHb),
yXe Houblo. py NepesbICTaBNEHNN [eNaloTCsA NPOBEPKN HA Ha/IMYME UHCTPYMEHTA, K/IMEHTA, [OCTATOYHOCTU
cpeAcTB. [jonycTUMbIA AnanasoH AaTbl: >= CErOAHSLLIHEro fHA, <= 0f4HOro roga Bnepes,.

 MapameTp 3asBku dont_check_moneynpyHuMaeT creflytolime 3HaYeHNs::
* 0 - NpoBepsATb 06GecrneyeHne Ha YPOBHE KIIMEHTCKOTO pasgena
* 1 - He NPOBEPATb 0GECNEYEHNE HA YPOBHE KIIMEHTCKOTO pasaena

MapameTp MOXET WCMOMb30BaTbCSA SIOTVHOM, UMEIOWMM CrieuuasibHoe paspelleHune. B ciyyae, eciv AaHHbIi
chnar 6yLeT yCTaHOB/EH Y 3as1BKW, NO4ABAEMOli C SIOTMHA, Y KOTOPOro JaHHOEe paspeLLeHne OTCYTCTBYET, 3asBka
6yOeT oTBEPrHyTAa.

Metop FutAddMultiLegOrder - flo6aBneHne 3asaBKMU N0 COCTaBHOMY
MHCTPYMEHTY

Tun coobueHns: 65
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Tun OTBETHOrO CO06LLEeHNA: 129

OCyLLECTB/SIET MOCTAHOBKY 3as1BKM MO COCTABHOMY UHCTPYMEHTY - KafieHAapHOMY Crpeay Ha dhblouepc.

Ta6nuuya 102. Bxogswme napamMmeTpbl
Nma napameTtpa Tvn 3HayeHue no|OnucaHue
YMO/THaHUIO
sess_id i4 0 MaeHTudumkarop ceccuu
isin_id i4 Ko MHCTpyMeHTa-CBA3KM
client_code c3 Koga knneHta
type i4 Bup, 3as8ku
dir i4 HanpasneHus 3asBku
amount i4 Konnuectso eayHnL, MHCTPYMeHTa
price cl7 LleHa 3asBkn
rate_price c17 Cson-LeHa
comment c20 Mone «kommeHTapus. [obaBnsieTcs B  3asBKy,
caenky. MoxeT ncnonb3oBaTbCs No CO6CTBEHHOMY
YCMOTPEHMIO Pa3paboTyMKOB LU03a.
hedge i4 0 Mpu3HaK X3K-3a9BKM
broker_to c20 Kog PTC dwupmbl, KOTOpO/i  agpecoBaHa
BHeCUCTeMHas 3asBka
ext_id i4 0 BHeluHWii Homep. [lo6aBnsertcs B 3asBKY, CAENKY
trust i4 0 MpusHak 4Y. ob6aBnseTcs B 3asBKy, CAENKY
date_exp c8 [ata ncreuenuns 3anBku. [lobaBnsercs B 3asBKy.
trade_mode i4 Twvn 3asBkM
dont_check_money i4 0 Mpu3Hak pacyeTa pUCKOB MO K/IMEHTCKOMY pasgeny
no AaHHoN 3asBKe
match_ref cl0 TekcT-cBA3Ka A1 OAHO3HA4YHOIO COOTBETCTBUA
[OBYX BCTPEUHbIX afipecHbIX 3as1BOK
Ta6nuuya 103. Pe3ynbrar BbINO/IHEHUSA
Nma napameTtpa Tun 3HayeHue no|OnucaHue
yMonyaHuio
code i4 Kop Bo3Bpara
message c255 TekcT coobLieHns
order_id i8 Kopg, 3asBku B cncteme
Koabl BO3BpaTa KOMaHAbl:
0 ycrnex BbINOMHEHNA onepauyn

[Opyroe 3HaueHue owmbKa

MpumeyaHus:

* [lone type MOXeT NpuUHUMaThL criegyloLine sHa4yeHns:

1

KOTMPOBOYHAs 3asiBKa (OCTAETCS B ouepeay Nocsie YacTUYHOTO CBeAeHUs!)

2 BCTpeyHas 3asiBKa (CHUMaeTcs noc/sie NpoBeAeHUs ayKLMoHa)

3 3aaska Fill-or-Kill
* [one dir MOXeT NpUHUMAaTb
1 3anBKa Ha NOKYnKy

2 3asBKa Ha Npogaxy

cnegyowme 3HaueHms:

» B none price 3afaétcs LegHa 3asiBKM B CTPOKOBOM BMAE ‘nnnnnnnnnn.mmmmm'.

* B none date_exp 3afaétca gara ncrtedeHus 3asasku B suge 'YYYYMMDD'.

* [one trade_mode MOXET NPUHUMATL CNeayoLMe 3HaUEHUS:
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1 Peno
2 OO6blyHas 3asBKa Mo CBA3KE

¢ B none sess_id fonmxeH 6bITb yKazaH HOMep ceccun unu 0, YTO O3HaYaeT BbICTaB/IEHME 3a5BKM B TEKYLLYHO
ceccuio.

 MapawmeTp 3asBkn dont_check_moneynpyHUMaeT criefiytolime 3HaYeHNs::
0 - npoBepATb 06ecrneyeHne Ha ypoBHE K/IMEHTCKOro pasgena
* 1 - He NPOBEPSATL OGECNEYEHNE HA YPOBHE K/IMEHTCKOTO pasaena

MapaMeTp MOXET MCNOoMb30BaTLCS SIOTVHOM, UMEILLUM CneumanbHoe paspelueHve. B criyyae, ecnv AaHHbIi
chnar 6yfeT ycTaHOBMEH Y 3asBKW, NO4ABaeMOoli C /IOTMHA, Y KOTOPOro JaHHOe paspeLLeHrie OTCYTCTBYET, 3asBka
6yfeT oTBeprHyTa.

MeTtop FutDelOrder - YganeHue 3asaBKU

MeTtop,

Tun coobuenus: 37

Tun oTBETHOrO cO06LLEeHus: 102

Ta6nuua 104. Bxogswme napaMmeTpbl

Nma napameTtpa Tuvn 3HayeHne no|OnucaHune
yMOn4aHu1io

order_id i8 Kopg, 3asBku ans yganeHus

Ta6nuuya 105. Pe3ynbraT BbINO/IHEHUA

Nma napameTtpa Tun 3HaueHne no|OnucaHune
YMO/THaHUIO
code i4 Kopa Bo3Bpara
message c255 TekcT coobLeHus
amount i4 KonnyectBo eauHWL, WHCTPYMEHTa B YAasEHHOM
3a9BKe

Kogbl Bo3Bparta KomaHfbl:

0 ycrnex BbIMOMIHEHNA onepaLun
[pyroe 3HaueHune owmbka
MpumeyaHus:

* Kop Bo3Bparta = 14 (He HaligeHa 3asiBka AN51 yAasieHWsl) 03HavaeT, YTo Takoi 3asBku B ouepeaun (yXe) HeT.
B03MOXHO, HOMEpP HenpaBW/bHbI U ee cerogHs BoobLle He 6bl10. HeT cmbicna MoBTOpHO (a Tem 6Gonee
MHOTOKPaTHO) NOCbIaTh yaasieHNe C TeM e HOMEPOM. OCOGEHHO 3TO akTyaslbHO A/151 aBTOMATNYECKUX CUCTEM.

FutDelUserOrders - YaaneHue 3asiBOK Mo Tuny

Tun coobLieHns: 38

Twn OTBETHOrO cO06LLeHMs: 103

Ta6nuuya 106. Bxogsuwme napameTpbl

Nmsa napameTtpa Tvn 3HayeHne no|OnucaHue
YMO/THaHUIO

buy_sell i4 Bbibop TMna 3afBOK B 3aBUCUMMOCTM  OT
HanpasneHus

non_system i4 Bbibop Tuna 3asBOK MO MpW3HaKy O6blYHble/
BHECUCTEMHbIE

code c3 Kog knueHTckoro cyeta

code_vch c25 Kopg, koHTpakTa

ext_id i4 0 BHeLIHWIA Homep
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MeTop,

Nma napameTtpa Tun 3HaueHne no|OnucaHune
YMO/THaHUIO

isin c25 Kog nHcTpymeHTa

Ta6nuuya 107. Pe3ynbrar BbINO/IHEHUSA

Nma napaveTtpa Tun 3HaueHne no|OnucaHve
yMonYaHuio
code i4 Kop Bo3sBpata
message c255 TekcT coobLeHus
num_orders i4 KonnuyecTtBo yaasEéHHbIX 3a9BOK

Koabl Bo3BpaTa KOMaHAbl:

0 ycnex BbINO/THEHVS onepauum
[Opyroe 3HaueHune oLmbka
MpumeyaHus:

« MapameTtp buy_sell MOXeT NPYHUMATL CreayoLme 3HaYeHns
1 3aaBku Ha NOKynKy
2 3aaBKu Ha npogaxy
3 Bce 3adBKn
« lMapameTp non_system MOXeT NPpUHUMATb CreayoLLme 3HaYeHns
0 OO6blYHbIE 3a8BKN
1 BHecuctemHble
2 Bce

« Ecnu napametp code He 3afaH Unn ero 3HayeHne pasHo ‘%%%’, TO NPOM3BOANTCA yaaneHne 3asBOK A1 BCeX
K/IMEHTCKUNX CYETOB.

« Ecnu napametp code_vch He 3ajaH Ui ero 3HavyeHne paBsHo ‘%’, TO npon3BognTCA yaasieHne 3adB0OK A1 BCeX
KOHTPaKTOB.

« B cnyvae 3afaHus ans napametpa ext_id 3HauyeHusi, OT/IMYHOMO OT O, MPOU3BOAUTCS YAaNEeHNUs1 BCEX 3asBOK
C COOTBETCTBYIOLWMM ext_id; 3HaueHVs1 ApyrixX napameTpoB NpW 3TOM UTHOPUPYIOTCS; NPU 3TOM UX 3HAUYEHUS
[OKHbI HAXOAMUTCS B AOMYCTMMOM AnanasoHe.

¢ JlaHHas KomaHAa He MOoXeT 6bITb NCNONb30BaHa Ana yaaneHus 3asaBok N0 MHCTPYMEHTaM-CBA3KaM.

FutMoveOrder - NepemelteHue ABYyX 3asBOK

Tun coobuieHns: 39

Twn OTBETHOro CO06LLeHns: 105

Ta6nuuya 108. Bxogswme napameTpbl

Nma napameTpa Tvn 3HaueHne no|OnucaHune
yMonyaHuio

regime i4 Pexum paboTbl KOMaHabl

order_idl i8 Homep nepBoii yaansemoli 3asBku

amountl i4 0 HoBoe KO/MYecTBO eAuHWUL, WHCTPYMeHTa [ansa
nepBsoWi 3a8BkM

pricel cl7 "0" HoBas ueHa Ans NepBoii 3asBkn

ext_idl i4 0 HoBbIl BHELLHWT HOMep A1 NepBoli 3a8BKK

order_id2 i8 0 Homep BTOpOW yaansemoli 3asBku

amount2 i4 0 HoBoe KO/M4YecTBO eAuHWUL, WHCTPYMeHTa [Aansa
BTOPOIi 3a51BKM

price2 cl7 "0" HoBas LeHa Ans BTOpOi 3aBKM

ext_id2 i4 0 HoBbI1 BHELLHW HOMep AN BTOPOl 3asBKU
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Ta6nuuya 109. Pe3ynbraT BbINOSIHEHUA

Nms napameTpa Tun 3HaueHue no|OnucaHue
yMon4aHuio
code i4 Ko Bo3Bpara
message c255 TekcT coobLeHus
order_idl i8 HoBbIii HOMep NepBoii 3asBKK
order_id2 i8 HoBbIi1 HOMep BTOpOI 3aBKM

Kopp! BO3BpaTa KoMaHAbl:

0 ycrex BbIMOIHEHNA onepauun
[pyroe 3HaueHune owmbka
MpumeyaHus:

 MapameTp regime onpefensieT pexumM paboTbl KOMaHbl U MOXET NPUHUMATL CeaytoLLne 3HaYEHUS:

0 He MeHATb 06bLEMbI 3asBOK. OCTaeTcs Tekylwmii hakTuyecknii o6bem 3asBOK B cucTeme. [pucnaHHble
KO/IMYecTBa UrHOPUPYHTCS.

1 W3meHuTb 06BEMBI 3a51BOK. EC/M 3a51BKM HalieHbl, BMECTO HMX BbICTABAOTCS 3asBKM C NPUC/IaHHbIMU LEHOM
N 06bEMOM.

2 CHsTb cTapble 3asBku. Ecnv 06bem XoTs 6bl 04HOW U3 3asiBOK HE COBMAaAAaEeT C MPUCaHHbIM, yaasisoTcs obe
3asBkU. VIHaye - BbINO/HAETCS CABW.

3 YcTaHOBWTb 06BbEMbI 3asIBOK PaBHbIMU NPUCNAHHbLIM 3a BbIHETOM CBe,D,eHHOVI 4acTun 3ad4BKU (He MeHbLLEe 0).
Ecnu I'IpVICJ'IaHHbIVI 06bEeM MeHbLLe cse,quHon 4acTun 3a4BKU, yoanAanTCcAa 0be 3asBKuU.

[N HOBbIX 3as1BOK NPOBOAMTCS NpoLieAypa ayKLMoHa.

e CABwvr 3asiBOK BO3MOXEH TO/IbKO B pamKax OAHOM0 TOProBOr0 MHCTPYMEHTA. TOMbKO N0 OAHOMY K/IMEHTCKOMY
perucrpy.

* Henb3sa caBurath 3asBKM N0 CBSA3KaM.
* Henb3sa caBurate afpecHble 3asBKu.
* pu caBure HeNb3s MEHSATb HanpaeieHne 3asBKu.

e YpaneHHass (v nepeaBuHyTasi, WM MOSIHOCTBbIO CBEAEHHas) 3asiBKa He MepeBbICTaB/SETCS; BblAaeTcs
coob6LeHne 06 oLmnbke.

« Ecnu npu capuire napbl 3asiBOK OAHA W3 HUX He HaliieHa Un He MOXET BbITb NepesBUHYTa, AeCTBUSI CO BTOPOIA
3a5BKOIi TakKe He NPou3BOAATCA C BblAaveli coobLeHUst 06 oLmoke.

e Ecnn pgBe 3asBKM NPOTMBOMOJSIOXHOMO HanpaB/ieHWs CABUrAlOTCS TakuMm 06pa3oM, UTO LEHbl 3asBOK
nepecekatwTcsi, napameTpbl CUATAKOTCS HEKOPPEKTHbIMW, CABUT HE BbINOJSIHSAETCS, BblaaeTcs cooblieHne o6
oLmnbke.

« Ecnu npu caBuvre napbl 3asiBOK OfiHA U3 HUX HaTKHyNach Ha Kpocc-caenky (CBefeHne ¢ 3asBKoii OT Toro xe VHH,
N6O KNNEHTCKOTrO perncTpa), OHa oTkaTbiBaeTcs, a Apyras 3asBka cauraetcs.

« Mpu nepensmkke 3asaBoK date_exp NepeHOCSTCSA B HOBbIE 3asiBKU.

* B pesynsratax 06paboTku komaHabl nons order_id1 v order_id2 3anonHal0TCS HOMEpPaMu HOBbIX 3as1BOK. B
cryyae, ecnv 3asiBka He Oblna BbiCTaB/ieHa, COOTBETCTBYIOLLEE Nosie OGHYAETCS.

MeTtop OptAddOrder - flo6aBneHne 3aaBKU

Tun coobLleHns: 66

Twn oTBETHOro co06LLeHns: 109

Ta6nuua 110. Bxogsiue napameTpbl

Nma napameTtpa Tvn 3HaueHue no|OnucaHue
yMoOiyaHuto

isin c25 Kof MHCTpymeHTa
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Nwmsa napameTtpa Tun 3HaueHne no|OnucaHue
yMoO4aHuio
client_code c3 Kopg, knnenTa
type i4 Bup 3asBku
dir i4 HanpasneHus 3aaBku
amount i4 KonnuecTtso egnHUL, MHCTPYMEHTa
price cl7 LleHa 3asBkun
comment c20 Mone «KommeHTapus. [obaBnsieTcs B 3asBKy,

caenky. MoxeT 1CMofb30BaThbCsl N0 COGCTBEHHOMY
YCMOTPEHWI0 pa3paboTurKoB LL/03a.

broker_to c20 Kog PTC cwupmbl, koTOpoi  agpecoBaHa
BHecHCTeMHas 3asBka

ext_id i4 0 BHelwHuiA Homep. [lo6aBnisieTcs B 3asBKY, CAe/KY

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

check_limit i4 0 Mpu3Hak NpoBepkn NMMUTOB

date_exp c8 [ata ncreuenuns 3anBku. [lobaBnsercs B 3asBKY.

hedge i4 0 Mpu3HaK X34K-3asBKM

dont_check_money i4 0 Mpu3Hak pacyeTa pUCKOB MO K/IMEHTCKOMY pasgeny

Nno AaHHoI 3asiBKe

match_ref cl0 TekcT-cBA3Ka A1 OAHO3HA4YHOIO COOTBETCTBUA
[BYX BCTPEYHbIX afipeCcHbIX 3asBOK

Ta6nuuya 111. Pe3ynbtaT BbINO/IHEHUSA

Nma napameTtpa Tun 3HaueHne no|OnucaHune
yMon4aHuio

code i4 Kop Bo3sBpata

message c255 TekcT coobLeHus

order_id i8 Kop 3asBku B cucteme

Kogbl Bo3Bparta KomaHfbl:

0 ycnex BbINO/IHEHWA onepauum
[pyroe 3HaueHune owmbka
MpumeyaHus:

* [one type MOXET NPUHUMATL CReaytoLive 3Ha4YeHUs:
1 KoTupoBouHas 3asiBka (0CTaéTcsa B ouepeamn nocnie YacTUYHOro CBeAeHus)
2 BcTpeyHas 3asBka (CHMMaeTcs nocne NpoBefeHns ayKLUyoHa)
3 3asaska Fill-or-Kill
« [None dir MOXeT NpPMHMMAaTL CneayoLve 3HaUeHUs:
1 3adBKa Ha NOKynkKy
2 3asBKa Ha npogaxy
* B none price 3apaétca LeHa 3as8BkU B CTPOKOBOM BuAe ‘nnnnnnnnnn.mmmmm’.
* Mone check_1limit MOXET NPUHUMATL CNeaytoLive 3HaUYeHUS:
0 He BbINOMHATL NPOBEPKY NMMMUTOB
1 BbINONHATL NPOBEPKY JIMMUTOB

* Bnone date_exp 3agaétca gara ucreveHns 3assku B Buge 'YYYYMMDD'. Ecnn B ka4ecTBe AaHHOIO napamerpa
nepegaércsa mycTas CTpoka, TO 3asiBKa cUnTaeTcs 06bI4HON. MNpn 3agaHHON AaTe 3asBka OyaeT aBToMaTnyeckm
NepeBbICTABNATLCSA B C/IEAYIOLLYI0 CECCUI0, HO - Moslydas Npu 3TOM HOBbI HOMEpP ¥ HOBOE Bpems. Takum
06pa3om nonyyatTcs «MHOTOAHEBHbIE» 3asBKU. Bpems vx XW3HM — A0 NcTeueHus aatbl. 3asBKU C UCTEKLLEei
JaToii GyayT aBTOMaTMYECKM CHMMATbCA MOC/ie 3aBepLueHns BeyepHel ceccun (eC/im OHa ecTb B 3TOT AeHb),
yXXe Houblo. [Npy nepeBbICTaBIEHUM eNaloTCA MPOBEPKU HA HANIMUME UHCTPYMEHTA, K/IMEHTa, AOCTaTOYHOCTU
cpeacTB. JlonycTuMbIli AvanasoH AaTbl: >= CEroAHALIHero AHs, <= 0AHOro roga Brnepes.

109



Lnto3 SPECTRA Plaza-2

 MapameTp 3as18kn dont_check_moneynpuHUMaeT cneaytoLne 3HaueHuns:
0 - NpoBepATbL 06ecrneyeHne Ha ypoBHE K/IMEHTCKOro pasgena
* 1 - He NpoBepsiTL 06ecneyeHne Ha ypoBHE KIIMEHTCKOTo pasaena
MapameTp MOXET UCMOMb30BATLCS /IOTVHOM, UMEIOLMM CrneumasibHoe paspelleHve. B ciyyae, ecny AaHHbIi

chnar 6ygeT ycTaHOBMEH Y 3as1BKW, NO4aBaeMoli C /IOTMHa, Y KOTOPOro JaHHOe paspeLLeHrie OTCYTCTBYET, 3asBka
6yfeT oTBeprHyTa.

MeTog OptDelOrder - YaaneHune 3asaBKu

Tun coobLeHns: 42

Twn oTBETHOrO CO06LLeHMs: 110

Ta6nuya 112. Bxogawme napaMmeTpbl

3HaueHne no|OnucaHune
YMO/THaHUIO

Nma napameTtpa Tun

order_id i8 Kopg, 3asBku gns yganexnus

Ta6nuuya 113. Pesynbrat BbINOSIHEHUSA

Nmsa napameTtpa Tun 3HaueHune no|OnucaHue
YMOYaHUIO
code i4 Kop BosBpata
message c255 TekcT coobLeHus
amount i4 KonnmuectBo eAuHUL, WHCTPYMeHTa B YyAasIéHHOW
3anBKe
Kogp! BO3BpaTa KOMaHzpl:
0 ycnex BbINO/THEHWS onepauum

[pyroe 3HauyeHune owmbKa

MeTtop OptDelUserOrders - YaaneHue 3afaBOK no tuny

Tun coobuleHns: 43

Tun oTBETHOro coobLeHns: 111

Ta6nuuya 114. Bxogsuume napameTpbl

Wmsa napameTpa Tun 3HaueHne no|OnucaHue
yMOM4aHuo

buy_sell i4 Bbibop TMna 3afBOK B 3aBMCUMMOCTM  OT
HanpasneHus

non_system i4 Bbibop Tuna 3asBOK MO nNpu3Haky OO6blYHbIe/
BHECUCTEMHbIE

code c3 Kopg, knneHTcKoro cyeta

code_vcb c25 Kof KoHTpakTa

ext_id i4 0 BHeLHWiA Homep

isin c25 Kog nHcTpymeHTa

Ta6nuuya 115. Pesynbrat BbiNOSIHEHUSA

Nmsa napameTpa Tun 3HaueHne no|OnucaHue
YMO/THaHUIO
code i4 Kopa Bo3Bpara
message c255 TekcT coobLeHus
num_orders i4 KonnuecTtBo yaasiEHHbIX 3aABOK

110



Lnto3 SPECTRA Plaza-2

KoAbl Bo3BpaTa KOMaHAb!:

0 ycnex BbINO/IHEHWA onepaLum
[pyroe 3HaueHune owmbka
MpumeyaHus:

 MapameTp buy_sell MOXET NPUHUMATL CiefytoLine 3HaYEHNS

1 3aaBKu Ha MOKYMKy
2 3asBKM Ha nNpoAaxy

3 Bce 3aaBku

* [apameTp non_system MOXeT NPYHUMaTb CreayoWwmne 3HaueHms

0 OO6blYHbIE 3aABKU
1 BHecuctemHble

2 Bce

« Ecnv napameTp code He 3anaH Unn ero 3HadeHne pasHo ‘%%%’, TO NPOM3BOAUTCA yaaneHue 3asBOK 4151 BCeEX

KNTMEHTCKNX CHETOB.

« Ecnn napamvetp code_vcb He 3aaaH nam ero 3HavyeHve paBHo ‘%’, TO NPOU3BOAMTCS yaasieHMe 3as1BOK [/151 BCEX

KOHTPAKTOB.

« B cnydae 3aaHus ans napametpa ext_id 3HauyeHusi, OT/IMYHOMO OT O, MPOU3BOAUTCS YAANEHNUs1 BCEX 3asiBOK
C COOTBETCTBYWOLWMM ext_id; 3HaYeHVs1 ApyrX NapaMeTpoB NpW 3TOM UFHOPUPYHOTCS; MPU 3TOM KX 3HAYEHUS
[OMKHbI HAXOAUTCS B JOMYCTMMOM AnanasoHe.

MeTtop OptMoveOrder - NMepemelyeHne ABYX 3asBOK

Tun coobueHus: 44

Twn OTBETHOrO CO06LLEeHMA: 113

Ta6nuuya 116. Bxogawme napameTpbl

Nma napameTtpa Tvn 3HayeHue no|OnucaHue
yMonyaHuio

regime i4 Pexum paboTbl KOMaHAb!

order_idl i8 Homep nepBoii yaansemoli 3asBku

amountl i4 0 HoBOe KO/MMYEecTBO eAuHUL, MHCTpyMeHTa A5
nepBoii 3asBKu

pricel cl7 "o" HoBas ueHa 15 nepBoii 3asBKN

ext_idl i4 0 HoBbI1 BHELLHWT HOMep A1 NepBoii 3as1BKM

check_limit i4 0 Mpr3HaK NpoBepKN MMUTOB

order_id2 i8 0 Homep BTOpOI yaansemoli 3asBku

amount2 i4 0 HoBoe KO/MYecTBO eAuHWUL, WHCTPYMeHTa [Ansa
BTOPOIi 3a51BKN

price2 cl7 "0" HoBas LeHa Ans BTOpOi 3asBKM

ext_id2 i4 0 HoBbI1 BHELLHW HOMep AN BTOPOl 3asBKU

Ta6nuua 117. Pesynbrar

BbINOJ/IHEHUA

Nms napameTpa Tun 3HaueHue no|OnucaHue
ymonyaHuio
code i4 Kog Bo3Bparta
message c255 TekcT coobLeHus
order_idl i8 HoBbIi1 HOMep NepBoii 3asBKK
order_id2 i8 HoBbIi1 HOMep BTOpOI 3asBKM

Koppbl BO3BpaTa KoMaHgpbl:
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0 ycnex BbINO/IHEHWSA onepauum
[pyroe 3HaueHune ombka
MpumeyaHus:

* [apameTp regime onpeaensieT pexuM padoTbl KOMaHAbl U MOXET NPUHMMATL C/ieaytoLive 3HaUeHUs:

0 He MeHATb 06bLEMBI 3asBOK. OCTaeTcsi Tekywmii hakTniecknii o6bem 3asBOK B cucTeMe. [pucnaHHble
KOMM4YecTBa UrHOPUPYHOTCS.

1 W3meHWTb 06BEMBI 3a51BOK. EC/M 3a51BKM HaliieHbl, BMECTO HMX BbICTABAIOTCS 3asBKM C NPUC/IaHHbIMU LeHOM
N 06bEMOM.

2 CHdarb cTapble 3asaBku. Eciin 06beM x0T Gbl 0,£I,HOI7I N3 3a5BOK HE coBMagaeT C NPUCaHHbIM, yaanaTcaA obe
3aABKW. /IHaye - BbINONHAETCA CABU.

3 YcTaHOBUTL 06BLEMBI 3asiBOK PaBHbIMU NPUCNaHHbIM 3a BbIHETOM CBEﬂ'eHHOI\/'I 4acTun 3adaBKU (He MeHblLle O).
Ecnun I'Ipl/lCI'IaHHbII7I 06beM MeHbLUe CBe,quHOVI 4acTun 3adABKU, yaansawTca 06€e 3asBKU.

* MNone check_limit MOXET NPMHMMATL CNeayoLve 3HaUEeHUS:
0 He BbINOMHATL NPOBEPKY IMMUTOB
1 BbINONHATL NPOBEPKY JIMMUTOB

» [1na HOBbIX 3a51BOK NPOBOAWTCA NpoLeaypa aykKumoHa.

e CpABuUr 3asiBOK BO3MOXEH TO/IbKO B pamkax OfHOr0 TOPrOBOTO MHCTPYMEHTA. TO/IbKO MO OAHOMY K/IMEHTCKOMY
perucrpy.

¢ Henb3a capurartb 3asBKW MO CBA3KaM.
¢ Henb3a caBuratb afpecHble 3asBKu.
* [Npu caBure HeNb3a MEHATb Hanpas/ieHNe 3aABKU.

e YpaneHHas (Unv nepeaBuHyTas, WM MNOSMHOCTbIO CBeAEHHas) 3asBKa He MepeBbICTaBMsAETCSs; BblAaeTcs
coobLeHne 06 oLnbke.

« Ecnv npu cagure napbl 3asBOK 0fHA U3 HUX HE HalAeHa Un He MOXET ObITb NepeaBuHyTa, AECTBUS CO BTOPOWA
3as1BKOI Takke He NPOM3BOAATCS C Bblgayeli coobLeHnst 06 owmnobke.

e EciM fOBe 3asBKM MPOTMBOMOMIOXKHOIO HamnpaBMeHWs CABMraloTCs TakuM 06pa3oM, UTO LEeHbl 3asiBOK
nepecekatoTcsl, napamMeTpbl CUMTAKOTCS HEKOPPEKTHLIMU, CABUI He BbINOSHSETCA, BblgaeTcs coobuieHne 06
oLLMGKe.

« Ecnu npu casure napbl 3a8BOK OfHA U3 HUX HATKHYNack Ha Kpocc-caenky (CBegeHune ¢ 3asaBKoit oT Toro xe VIHH,
Nn6O KNMEHTCKOTrO perncTpa), OHa oTKaTbiBaeTcs, a Apyras 3asBka caBuraetcs.

* [Npu nepeasuxke 3adaBOK dateﬁexp NepeHoCATCA B HOBblE 3asBKN.

* B pesynsratax 06pa6oTkm komaHabl nons order_id1 v order_id2 3anonHaIOTCA HOMEpPaMU HOBbIX 3as1BOK. B
cnyyae, ecnv 3asBka He Oblnia BbiCTaB/1eHa, COOTBETCTBYIOLLEE MO/1e 0BHYAETCA.

Metog FutChangeClientMoney - I3meHeHue KJIMEHTCKUX IMMUTOB

Tun coobLyeHuns: 67
Twn oTBETHOrO co06LLeHns: 104

Mpoueaypa no3BonseT MeHATb AEHEXHbIE NMMMUTBI MO K/IMEHTCKOMY CYETY.

Ta6nuuya 118. Bxogsuume napameTpbl

Nms napameTpa Tun 3HaueHue no|OnucaHue
yMon4aHuio
mode i4 Pexmm paboTbl KOMaHgb!
code c3 Kopg, knneHTcKoro cyeta
limit_money cl7 "0" JINMUT [EeHEeXHbIX CpeacTB
limit_pledge cl7 "0" JIMMUT 3aN10roBbIX CPEeACTB
coeff_liquidity cl7 "o" KoathdmmeHT NMKBUAHOCTM NO dhbloyepcam
coeff_go cl7 "1 KoathdpmmeHT knmeHTtckoro Mo
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MeTtop

Nma napameTtpa Tun 3HaueHne no|OnucaHune
yMoO4aHuio
is_auto_update_limit i4 -1 Mpu3HaK aBTOMaTUYEeCKOW KOPPEeKuM NUMuTa Ha
BE/IMUMHY AoXoAa Npy 3aKayke nocne KnvpuHra
no_fut_discount i4 0 dnar 3anpera WCNOMb30BaHWA  CKUAKM MO
hbrodepcam
check_limit i4 0 dnar paspeLueHus Uimn 3anpeta npPoBepku IMMUTOB

ANA KNneHTa

Ta6nuuya 119. Pe3ynbrat BbINO/HEHUA

Nma napavertpa Tun 3HayeHne no|OnucaHve
yMOYaHuio

code i4 Kog Bo3Bparta

message c255 TekcT coobLeHus

KoAbl Bo3BpaTa KOMaHAb!:

0 ycnex BbINO/IHEHWA onepaLum
[pyroe 3HaueHune oLmbka
MpumeyaHus:

* Pexum paboTbl komaHabl (none mode):

9  YpanuTb py6neBbii iMMut

10 YganuTb 3a10r0BbIA IMMUT

11 YpanuTb py6neBblid, 32/10T0BbIA U CNOTOBbIA IMMUTBI

12 YcTaHOBUTb JIMMUTBI AEHEXHbIX CPeACTB, 3a/1070BbIX CPEACTB U JIMMUT Ha NMOKYMKU CNOTOB
13  3MeHUTb NMMUTbI AEHEXHBIX CPEACTB, 3a/10M0BbIX CPEACTB

e coeff_go — [ONOMHUTENbHBIN KO3MP(ULMEHT, HA KOTOPbIA YMHOXaeTcs cymmapHoe O no KIveHTy npu
nocTaHOBKe 3as1BKuW. [poBepka Ha JOCTaTOYHOCTb CPEACTB OCYLLECTBSETCS C YHETOM 3TOr0 KoadhhuumeHTa.

 MpusHak is_auto_update_limit ycTaHOBNEHHbI B 1 NO3BONSIET aBTOMATU3MPOBATh MPOLECC M3MEeHeHUs
JNIMMWTOB MO pe3y/kTaTam npeabiayLiero Axs. (-1) — npu onepaumsax B pexumMax 12 unm 13, npu u3amMmeHeHun apyrux
napamMeTpoB, 3HaYeHKe 3TOro NapameTpa He U3MEHSTh.

e [na v3meHeHns napameTpoB coeff _liquidity w/wnn coeff_go wivwnn is_auto_update limit —
ncnonbayinte pexum 13 ¢ napametrpom 1imit_money =0.

* B napametpe no_fut_discount MOXHO yKa3aTb cefyloLime 3Ha4eHuns:
0 Wcnonb3oBatb ckngky no MO Ha dbloyepcax
1 He ucnonb3osaTtb ckuaky rno MO Ha dblovepcax
* B napametpe check_limit MOXHO yKka3aTb crieytolme 3Ha4YeHns:
0 He BbINOMHATL NPOBEPKY, NPOU3BECTU GE3YCI0BHOE U3MEHEHME NMUTA
1 BbINOMHATL NPOBEPKY Ha HeyBENMYEHNE 3a[,0/DKEHHOCTM NOC/Ee N3MEHEHUS NMUTA

« llycTasi cTpoka, 3afaHHas B nosie Tuna cl7, AaeT BO3MOXHOCTb NPU NOCbIIKE KOMaH/bl He 3MEHSITb 3HaYeHue
napamMeTtpa (MMUTBI, 3a/10T0BbIE CPEACTBA W Npoune aTpubyThbl), KOTOPOE NO/L30BATENb PAHEE YXXe OTNpaBwis
B TOPrOBYIO CUCTEMY.

* 3HauyeHue -1, 3agaHHoe B nosne Tuna i4, AaeT BO3MOXHOCTb MNpPW MNOCbI/IKE KOMaHAbl HE U3MEHATb 3Ha4YeHune
napameTpa, KOTopoe no/sib3oBaTte/lb paHee yXe oTnpaBi/l B TOProByto CUCTEMY.

FutChangeBFMoney - NameHeHne numutoB b®

Tun coobLeHus: 7
Twn oTBETHOrO co06LLeHns: 107

MpoLeaypa no3BonsieT MEHATb AeHbIV N0 cBouM B®. Mpu aToM, Npy yBennyeHumn cueta @, HegocTarowme AeHbIm
CHUMAIOTCA CO cYeTa camoil PO, a Npu yMeHbLUEHUW, feHbIM BO3BPALLAOTCS Ha cueT PO.
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Ta6nuuya 120. Bxogsawme napamMmeTpbl

Nma napameTtpa Tun 3HayeHne no|OnucaHue

yMon4aHuio
mode i4 Pexmm paboTbl KOMaHab!
code c2 Kog B®
limit_money cl7 "o" JINMUT AEeHEeXHbIX CPeacTB
limit_pledge cl7 "0" JINMUT 3a/10r0BbIX CPEACTB

Ta6nuua 121. Pe3ynbTat BbINO/IHEHUA

Nmsa napameTtpa Tvn 3HayeHne no|OnucaHue
yMOIYaHuto

code i4 Kop Bo3Bpara

message c255 TekcT coobLeHus

Kogbl Bo3Bpara KomaHzbl:

0 ycrex BbIMOIHEHNA onepauun
[pyroe 3HaueHune oLmobka
MpumeyaHus:

* Pexum paboTbl komaHAbl (none mode):
12 YcTaHOBWTbL IMMUTLI paBHble 1imit_money v 1imit_pledge
13 W3meHuTb numuTtbl 1imit_money v 1imit_pledge

 Mpoueaypa [AOCTYNHA TOMLKO TOMY fIOMMHY LUM03a OT P®, KOTOpomy AAMUHUCTPATOpP TOProB NpOCTaBWsl
Heo6xoAMMble NpaBa.

MeTtog OptChangeExpiration - 3assBKU Ha akcnupauuio onyuoHoOB

Tun coobuenus: 12

Tun OTBETHOrO CO06LLEeHMA: 112

Ta6nuuya 122. Bxogsuwme napameTpbl

Nma napamertpa Tun 3HayeHne no|OnucaHue

yMOYaHuio
mode i4 Pexum paboTbl KOMaHbl
order_id i4 Homep 3asBKM Ha aKcnupauuio
code c3 Ko knuneHta
isin c25 Kop nHcTpymeHTa
amount i4 0 SKCnupmpyemoe KoNmyecTso

Ta6nuuya 123. Pe3ynbraT BbINOSIHEHUA

Nma napameTtpa Tun 3HayeHne no|OnucaHue
yMon4yaHuio
code i4 Kop Bo3sBpata
message c255 TekcT coobLieHns
order_id i4 YHUKasbHbI nAeHTUGUKATOP 3as1BKN

Koabl BO3BpaTa KOMaHAb!:

0 ycnex BbINOMHEHNS onepauym
[pyroe 3HauyeHne oLmobka

MpumeyaHus:

¢ Pexum paboTbl KOMaHAbl (nosie mode):
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11 Ypanutb

12 BcTaBuUTL/06HOBUTL
« [1n5 3asBOK Ha 3KCNMPAaLMIO KNOYEBLIMU NONSMU ABNSAOTCA 1sin v code.
« PaspewweHo npu Delete n Update 3agaBathb:

» unwv order_id (Torga code v isin AN Nnoucka He UCMOoJb3YHTCS)

* unm code u isin (Tonbko ecnu order_id He 3aaaH unu =0)

« [Mpwn nocTaHoBKax HOBOI 3asiBKkKM, 3aHocuTe order_id=0. 3To GyfeT SBNATLCA NPU3HAKOM, YTO HAJO CTaBUTb
HOBY!O 3as1BKy, @ He KOPPEKTMPOBATL CTapy!Ho.

MeTog FutChangeClientProhibit - 3MeHeHue KTIMeHTCKNX
orpaHnyeHui ana pbroyepcoB

Tun coobueHns: 15

Twn OTBETHOrO CO06LLEHMs: 115

Ta6nuua 124. Bxogswue napaveTpbl

Nma napameTtpa Tun 3HaueHne no|OnucaHune
yMonyaHuio
mode i4 Pexum paboTbl KOMaHb!
code c3 Kopg, knuneHTckoro cyeta nnu '%%%' - no scem
code_vch c25 Kop, 6a30Boro aktnea unm ‘%' - no sBcem
isin c25 ®bHOYEPCHbIN UHCTPYMEHT UK ‘%' - No BCEM
state i4 0 OrpaHuyeHne
state_mask i4 3 Macka ans napameTtpa state

Ta6nuuya 125. Pe3ynbraT BbINOSIHEHUA

Nma napameTtpa Tun 3HayeHne no|OnucaHune
yMOM4aHu1io

code i4 Kop Bo3sBpata

message c255 TekcT coobLeHus

Kogp! BO3BpaTa KOMaHzpl:
0 ycnex BbINOMHEHNA onepauym
[pyroe 3Ha4yeHne owmbKa
MpumeyaHus:
« [Mone mode onpepenset pexum paboTbl KOMaHAbI:
11  ypanutb
12 ycTtaHOBUTb
* [Mone state MOXeT NPUHUMATL CneaytoLine 3HavyeHus:
0 oTcyTCcTBME 3anpeTa
1 Henb3sa OTKpbIBATL NO3ULUK
2 Henb3s CTaBWTb NoOble 3as1BKN
3 Henb3s OTKpbIBaTb NO3MLMK Ha MNpogaxy

» 3HayeHusi napameTpa state_mask onpegensioTca 6UTOBOI Mackoi. Ha HacTOALWMIA MOMEHT JaHHbI napaMeTp
[O/MKeH ycTaHas/mBartbes = 3.

« [lpun 3agaHMN KOHKPETHOrO MHCTPYMEHTA B Nose isin cnepyeTt ykasbiBaTb KO COOTBETCTByloLWero BA B none
code_vch.
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MeTog OptChangeClientProhibit - UsameHeHne KNNeHTCKnxX

orpaHun4YeHuit gNA onuMoOHOB

MeTtop
ABYyMSA

Twn coobueHns: 17

Tun OTBETHOrO CO06LLeHus: 117

Ta6nuua 126. Bxogswme napamMmeTpbl

Nma napameTtpa Tvn 3HayeHne no|OnucaHue
YyMOM4aHuio
mode i4 Pexum paboTbl KOMaHAb!
code c3 Kog knneHTtckoro cueta nnm '%%%' - no Bcem
code_vcb c25 Kog 6a30B0Oro aktnea wim ‘%' - no Bcem
isin c25 ®bYEPCHbIN MHCTPYMEHT UK ‘%' - NO BCEM
state i4 OrpaHunyeHne
state_mask i4 Macka ans napameTtpa state

Ta6nuuya 127. Pesynbrar

BbINOJ/IHEHUA

Nma napameTtpa Tun 3HayeHue no|OnucaHue
yMonyaHuio

code i4 Kop Bo3Bpara

message c255 TekcT coobLyeHns

Kopp! BO3BpaTa KOMaHzpl:

0 ycnex BbINOMHEHNA onepauyn

[Opyroe 3HayeHne owmbka

MpumeyaHus:

* Pexum paboTbl komaHabl (none mode):

11  ypanutb

12 ycTtaHOBUTbL

* lMone state sBNsieTca 6UTOBO Mackol

* [epsble gBa outa onpeaensarT YACN0BOE 3HaYeHne:

0 oTcyTCcTBYE 3anpeTa

1 Hesnb3sa OTKPbIBATb NMO3ULWN

2  Henb3s CTaBuUTb /ll0bOble 3a5BKM

3 Henb3s OTKpbIBaTb No3uLuK Ha Mpogaxy

+ 4 - peseps

* 8 - 3anpeT Gpokepa Ha nogady 3asiBOK Ha SKCNUpaLuio

« BuTOBas Macka cocTosiHWiA. OnpeaensieT Te 6UTLI NoNs state, 3HauUeHUs KOTOPbIX GYAYT U3MEHEHbI B pe3y isTare
BbINOSIHEHMSA NpoLeaypbl. Ha HACTOALLMI MOMEHT AaHHbIV NapamMmeTp fO/KeH ycTaHaBmBaTtbest = OXOF.

» OrpaHuyeHns no bloyepcam 1 onuuoHam AenCTByOT HE3aBUCUMO.

FutExchangeBFMoney - NepeBog AeHEeXHbIX CPeaACTB MeXAay

B® ogHou PD

Tun coobuenus: 35

Twn oTBETHOro coobLeHns: 130

MpoLeaypa No3BoMsiET BbINOHATL NEPEBOALI CPEACTB MeXAY ABYMS Pa3nuHbIMU B, nprHaanexaliumM ofHoi

P®.
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MeTtop

Ta6nuua 128. Bxogswme napamMmeTpbl

Nms napameTpa Tun 3HaueHne no|OnucaHue
yMon4aHuio
mode i4 Pexu1m paboTbl KOMaHbl
code_from c2 Kog B® ans cnvcaHusa cpeacts
code_to c2 Kog B® HasHauyeHus
amount_money cl7 Pa3mep geHexHbIX CPefCcTB A1 nepesoaa
amount_pledge cl7 Pa3mep 3a10roBbIx CpeacTB 415 nepeBoja

Ta6nuuya 129. Pe3ynbraTt BbINO/IHEHUSA

Nma napameTtpa Tvn 3HauyeHue no|OnucaHue
yMoOlYaHuto

code i4 Kop Bo3Bpara

message c255 TekcT coobLeHus

Kopp! BO3BpaTa KoMaHzpl:

0 ycrnex BbIMOMIHEHNA onepaLun

[pyroe 3Ha4yeHne oLmobka

MpumeyaHus:

* Pexum paboTbl komaHAbl (none mode):

1 T[epeBog TOMBKO B TOPrax

3 TlepeBog B TOprax n KNnpuHre

¢ B HacToALwumii MOMEHT CUCTEMOV NOAAEPXMBAETCS NEPEBOS AEHEXHbIX CPEACTB. MepeBoAbl 3a/10r0BbIX CPeACcTB
He nogaepXmBaroTcsa 1 nose amount_pledge f4o/MKHO 6bITh paBHo 0.

OptRecalcCS - lameHeHue LUeHTpasIbHOro cTpaiika

Tun coobuleHns: 45

Twn OTBETHOrO CO06LLEeHNs: 132

MpoLeaypa No3BossieT NPOU3BECTU NEPECYUET LEHTPALHOTO CTpalika, o Tem o6si3atenscTBaM MapkeT-Meiikepa,
[ns1 KOTOpbIX BbiGpaH BapuaHT nepecyeTa LIC «CmeLleHmre no 3anpocy». MNpeaHasHadeHa ans MapkeT-Meiikepos.

Ta6nuya 130. Bxogswme napameTpbl

Nmsa napameTtpa Tvn

3HaueHue
YMOJTYaHUIO

no

OnucaHue

isin_id

i4

UncnoBoii aeHTU(MKATOp 6a30BOTr0 MHCTPYMEHTa

Ta6nuua 131. Pesynbtar

BbIMOJ/IHEHUA

Nma napameTpa Tun 3HayeHne no|OnucaHune
yMonyaHuio

code i4 Kop Bo3Bpata

message c255 TekcT coobLyeHns

Koabl BO3BpaTa KOMaHfb!:

0 ycnex BbINOMHEHNA onepauym

[Opyroe 3HaueHue owmbKa

Metopg FutTransferClientPosition - NepeHOC pblOYepPCHOI NO3ULMU
mexay b®P

Tun coobuenus: 61

Twn OTBETHOrO CO06LLeHus: 137

Mpouepypa No3BONSET NEPEHOCUTL bHOYEPCHbIE MO3NLMN MEXAY cueTamun CBonx b&.
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Ta6nuua 132. Bxogswme napamMmeTpbl

Nma napameTpa Tun 3HauyeHne no|OnucaHune
yMonuaHuio
code_from c7 Koga poHopa
code_to c7 Kog peuvnueHTta
isin c25 Kog nHcTpymeHTa
amount i4 Pa3smep nepeHocMmoii No3uuum

Ta6nuuya 133. Pe3ynbrar BbINO/IHEHUSA

Nma napameTtpa Tun 3HayeHne no|OnucaHune
YyMOM4YaHu1io

code i4 Kop Bo3sBpata

message c255 TekcT coobLeHus

Koabl Bo3BpaTa KOMaHAb!:

0 ycrnex BbIMOIHEHNA onepauun
[pyroe 3HaueHune owmbka
MpumeyaHue:

Mpoueaypa [OCTYNHa TOMbKO TOMY fIOTVHY LWo3a oT PP, koTopoMy ALMWHWUCTPATOP TOProB NpegocTaBws
HeobxouMble npasa.

MeTtog OptTransferClientPosition - NMepeHOC ONUMOHHOIA NO3ULUK
mexay bd

Tun coobLleHns: 62
Tun OTBETHOrO CO06LLEHNA: 138

Mpoueaypa No3BoIAET NEPEHOCUTL ONUUOHHBLIE MO3NLNN MEXAY CHeTamun CBOUX BO.

Ta6nuua 134. Bxogswme napamMmeTpbl

Nma napameTtpa Tvn 3HayeHne no|OnucaHue
yMonuaHuio
code_from c7 Koga poHopa
code_to c7 Kopg peuunueHta
isin c25 Kog nHcTpymeHTa
amount i4 Pa3smep nepeHocMmoii no3uLum

Ta6nuuya 135. Pe3ynbrar BbINO/IHEHUSA

Nma napameTtpa Tun 3HaueHne no|OnucaHune
yMOM4aHuio

code i4 Kop Bo3sBpata

message c255 TekcT coobLeHus

KoAbl Bo3BpaTa KOMaHAbl:

0 ycrnex BbIMOIHEHNA onepauun
[pyroe 3HaueHune owmbka
MpumeyaHue:

Mpoueaypa AOCTynHa TOMILKO TOMY JIOTWHY LW03a OoT PP, KoTopomy AAMUHUCTPATOP TOProB npefocTasui
HeobxofuMble npasa.

Metog OptChangeRiskParameters - YnpaBneHue puck-napamerpamu
HeAes/IbHbIX ONMUNOHOB

Tun coobLieHns: 69
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Tun OTBETHOrO CO06LLeHNs: 140

MpoLeaypa no3BonsieT U3MEHUTL PUCK-NapameTpbl HeAEe/bHbIX OMLYOHOB.

Ta6nuuya 136. Bxogswme napameTpbl

Nma napameTtpa Tvn 3HaueHue no|OnucaHue
yMonyaHuio
client_code c3 Ko knuneHta
num_clr_2delivery i4 0 KonnyectBo KIMPWHIOB, 3a KOTOpOEe BK/OYaloTCs

CLUEHapuu 3Kcnupauuyu Ans pacyeta pUCKOB Mo
6nVKHEW HEeKBapTa/lbHOM CepuKM OMNUMOHOB ANS
[aHHOro pasgena

i1 0 Mpu3sHak MCMO/b30BaHNA 3HayeHuns
num_clr_2delivery, 3agaHHOM Ha ypoBHe 6pokepa

use_broker_num_clr_2delivery

exp_weight c4 0 BecoBoii koadhdmumeHT

use_broker_exp_weight i1 0 Mpu3Hak uncnonb3oBaHWA 3HadYeHuss exp_weight,
3a[aHHOM Ha ypoBHe 6pokepa

Ta6nuua 137. Pe3ynbraT BbINOSIHEHUA

Nwmsa napameTpa Tun 3HaueHune no|OnucaHue
YMOTYaHUIO

code i4 Ko Bo3Bparta

message c255 TekcT coobLeHuns

Kopp! BO3BpaTa KoMaHApbl:

0 ycnex BbINO/IHEHWSA onepauum
[pyroe 3HaueHune owmbka
MpumeyaHue:

Mpouenypa [OCTyNHA TOIbKO TOMY NIOTWHY LWI03a 0T PP, kOTOpoMy ALMUHUCTPATOP TOProB npenocTtaBusl
Heob6Xxo4uMbIe npasa.

MeTtopg FutTransferRisk - MepeHoc pucka

Tun coobLyeHuns: 68
Tun OTBETHOrO CO06LLEeHMs: 139

Mpoueaypa No3BosIAET NEPEHOCUTL PUCK MEXAY TOProBbIMU CUCTEMaMU.

Ta6nuuya 138. BxogAwme napameTpbl

Nma napameTpa Tun 3HayeHue no|OnucaHue
yMonyaHuio
code_from c7 Kop Toprosoro pasgena
isin c25 Kop nHcTpymeHTa
amount i4 Pasmep nepeHocMMmoii nosuuum

Ta6nuuya 139. Pe3ynbrar BbINO/IHEHUSA

Nma napameTtpa Tun 3HayeHne no|OnucaHune
ymonuaHuio
code i4 Kop Bo3Bpata
message c255 TekcT coobLeHns
deal_id1 i8 Homep caenkvn Ha CpoYHOM pbIHKE
deal_id2 i8 Homep caenkn Ha BanoTHOM pbiHke

Kogbl Bo3Bpara KomaH/bl:

0 ycnex BbINO/IHEHUS onepaLum
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[pyroe 3HaueHune oLmobka
MpumeyaHue:

Mpoueaypa AOCTYNHa TOMbKO TOMY JIOTUHY LW03a 0T P®, KOTOpoMy ALMUHMCTPATOP TOPrOB MPeAocTaBusl
Heo6xoAMMble Npasa.

MeTtog CODHeartbeat - Coo6uieHune-xapTonT gna cepsuca Cancel on
Disconnect

Tun coobueHuns: 10000

Co06LLeHMe-XapTeUT CoobLLaeT CepBrUcy MOHUTOPUHIA NOAK/IOYEHNsI NONb30BaTeNel 0 TOM, UTO AaHHbIA 0TVH
aKTUBEH.

Ta6nuua 140. Bxogsawme napamMmeTpbl

Nmsa napametpa Tun 3HaueHue no|OnucaHue
yMoOlYaHUIO
seq_number i4 0 Homep coobLieHns-xapTouta (B TekyLlein Bepcumn
He NCNosb3yeTcs)

Monb3oBaTesb, NCMO/b3YOLWMIA CEPBUC CHATUS 3asIBOK NMPU OTK/IOUYEHUM OT TOPFrOBOI CUCTEMbI 06513aH MOCbINaTh
Ha BXOAHOi TeiiT TOProBOii CUCTEMbI COOBLLEHUSA-TPAH3AKLMM 1N XapTOUTbI He pexe OAHOro pasa B 10 CekyHA.
B cnyyae HeaKTUBHOCTU, TO €CTb OTCYTCTBWSI OT NO/b30BaTesieil CoobLUeHNIi Mo6oro Tvna B TeueHne 20 cekyHs,
3asIBKV 3TOrO NO/b30BaTeNs GyayT CHSATI.

MpumeyaHwe:

Tpeb6oBaHve NocblaTb XapToUThl PACNPOCTPAHSIETCS TO/IbKO Ha NoMb30BaTeneil, ncnonsayouwmx cepeuc Cancel
on Disconnect

CepB1C MOHWUTOPUHIA HE OTNPaBseT OTBETHbLIX COOBLLEeHUI Ha XapTonTbl. No3aToMy B none hnaros Npu BbI30BE
dhyHKLMM OTNpaBku coobLieHns TpebyeTcs ykasaTb HOMb (He oxuaaTtb oTBeTa): cg_pub_post(pub, msgptr, 0);

Bbi30B dhyHKUuM cg_pub_post ¢ conarom CG_PUB_NEEDREPLY npv oTnpaBske xapTbuta npuBeaeT K NonyYeHuto
yBegomieHus-owmnbkn CG_MSG_P2MQ_TIMEOUT.

A. Tunbl gaHHbIX nnatcgopmbl Plaza-2

Plaza-2 C++ ODBC KommeHTapwii

ul UINT8 SMALLINT Llenoe uncno pasmepom 1 6aifT.

u2 UINT16 INTEGER Llenoe unicno pasmepom 2 baiita.

u4d UINT32 NUMERIC,10 Llenoe uncno pasmepom 4 baiita.

u8 UINT64 NUMERIC,20 Llenoe uncno pasmepom 8 6aiiT.

i1 INT8 SMALLINT Llenoe uncno co 3Hakom pasmepom 1 6aiiT.

i2 INT16 SMALLINT Llenoe uncno co 3Hakom pasmepom 2 GaiiTa.

i4 INT32 INTEGER Llenoe uncno co 3HakoM pasmepom 4 GaiTa.

i8 INT64 BIGINT Llenoe uncno co 3HakoMm pasmepom 8 6aliT.

a CHAR VARCHAR CTpoka cCMMBO/OB pa3Mepom 1 6aiiT.

cN CHAR[N+1] VARCHAR,N CTpoka CUMBOJIOB, OKaHUMBalOLWAACHA  HY/IEBbIM
CYMBOJIOM.

dN.M sN.M P2BCDII NUMERIC,N,M [ecaTnyHoe uyucno B OBOWYHON  KOOAMPOBKE C
dmMKCMpOBaHHOI TOYKOW, rae
¢ N — obuiee komuecTBo Undp B uncne;
¢ M — KonMuecTBO LMdp B APO6HOIN YacTu.

t P2TIME TIMESTAMP [ara v Bpems.

f DOUBLE REAL Uncno ¢ nnaeawlleil TOYKOW [ABOWHOW TOYHOCTU
pa3mepom 8 6aiiT.

bN VARBINARY,N BnoK AaHHbIX.

zN VARBINARY,N Bnok nOaHHbIX, roe nepsBble 4yeTbipe 6Gaiita 3agatoT
LNnHY 6ydhepa.
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B. CnpaBO4YHUK KOAOB BO3BpaTa

Kop Bo3Bparta

OnucaHue

-1

Own6Ka Npy BbINOSIHEHWWN OnepaLyn.

0 Onepauus BbINOSIHEHA YCMELLHO.

1 HeT Takoro nosnb3osarens.

2 HeT Takoro gunepa.

3 Ceiluac ata ceccusi He UAET.

4 Ceccua npuoctaHoB/eHa.

5 Owwbka Npu BbINOMIHEHWWX OnepaLyn.

6 HeT npae Ha BbINO/HEHWE onepaLun.

7 MonbITka fOCTyna K Yy)X0My CYeTy agunepa.

8 HeT npaB Ha yfaneHue 3asBku Apyroro KameHTa/nonb3osarens ceoeli vpMbl.

9 dupme onepauum ¢ 3asBKkaMun 3a610kMpoBaHbl AMUHMUCTpaTopoM KnnpuHrosoro LieHTpa.

10 Hexsatka cpefCcTB Ha CUeTYy [151 pe3epB1poBaHus.

12 [Mpemus no onuyumoHy BHEe NMMUTOB.

13 JIMMAT NO3. N0 BCEMY PbIHKY NPEBLILLEH.

14 He HalifeHa 3asBka ANs yaaneHus.

25 3anpet AgMmHMcTpaTopa TOProB Ha NOCTaHOBKY /1H00ObIX 3a51BOK.

26 3anpeT AgMUHUCTPaTopa TOProB Ha OTKPbITUE NO3ULWUIA.

27 3anpeT AgMUHUCTPaTopa TOProB Ha OTKPbITUE No3uuuii Ha Mpogaxy.

28 HeT npas Ana BbINO/HEHNS onepaumu.

31 He paspelueHa BCTpeuHas 3asBka Ha 0AvH CYET n/mnm NHH.

32 Llena caenkv BHe numuTa.

33 OToli hrpme onepavum ¢ 3asBKaMmn 3a6/10KMpoBaHbl AGMUHUCTPATOPOM KnnpuHrosoro LieHTpa.

34 MonbITKa onepaumny Ha HeCyLLEeCTBYIOLLMIA KOA, KNWeHTa.

35 OwwbKa B 3aaHNN BXO4HbIX NapamMeTpoB.

36 MonbITka onepauuy No HecyLecTBYOLWEMY 6a30BOMY akTuBY.

37 MepecTtaHoBKa 3asBOK No CBaA3Kam HegonycTuma.

38 MepecTaHoBKa afpecHbIX 3adaBOK HegonycTUMa.

39 LleHa He kpaTHa MUHUMaJIbLHOMY LUAry LieHbl.

40 MonbITKa afpecoBaTb BHECUCTEMHYIO 3asiBKY HECYLLECTBYIOLLEMY KOHTPAreHTy.

41 He HacTynui nnm ncTék cpok oBEPEeHHOCTM Nosb3oBaTens.

42 3anpelleHa paboTa NaBHbIM Tpeligepom PacuéTHoli hupMbl.

44 naBHbIN Tpeligep PacyéTHo dmpMbl HE NOCTaBW/ NMPU3HaK CBOEl paboThl OT 3TO IMPMBI.

45 MonbITka NOCTaBUTbL BHECUCTEMHYIO 3a51BKY OT (OMPMbI, y KOTOPOI He nponucaH kog PTC.

46 Mo 3TOMY UHCTPYMEHTY paspeLleHbl TONIbKO BHECUCTEMHbIE 3asiBKU.

47 B HazHaueHHOV ceccun No aTOMy MHCTPYMEHTY TOProB HET.

48 Mo aTOMy MHCTpYMeHTY MAET ocTaBka. PaspelleHbl TO/IbKO BHECUCTEMHbIE 3asBKM BCeEM B®
cBoei Po.

49 MonbiTka NOCTaBMTL BHECUCTEMHYIO 3asBKy OT Tpeligepa OAHOr0 K/IMEHTCKOro cyeTa, a He OT
KoAa pmpmbl.

50 He HaligeHa 3asBKa 151 NepecTaHOBKU.

53 Owwubka B 3ajaHU BXOAHOTO NapameTpa - Konnyectso. C/IMLLKOM BENvKo.

54 B onepauyun otkasaHo: MNpeBbilleH NMMUT onepauuii OT yKa3aHHOTO KMeHTa.

56 HeT npaB Ha BbINOMHEHWE oOMnepauuyM OT YyKasaHHOro sforMHa u kKoga. O6patuTtech K
AOMUHUCTPATOPY TOProB.

57 HeT npaB Ha coefmHeHune ¢ cepBepoM Bupxu. Obpatutecb K ADMUHUCTPATOPY TOProB.

58 HeT npas Ha BbiCTaBneHne 3asBkn 6e3 NPOBepPKM AOCTATOYHOCTU CPEACTB Ha YPOBHE KVEHTA.

60 MprocTaHoBKa ayKLMOHa B PeXUMe YNpas/ieHns PYCKOM Mo BCEM MHCTPYMEHTaMm.
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61

MpuocTaHoBKa TOProB B peXnMe ynpaB/ieHnsi PUCKOM.

62 MpuocTaHoBKa TOProB no cekumn CpoyHOro pbiHka MOCKOBCKOW Brpxu.

63 MprocTaHoBKa ayKLMOHa B PeXUMe YNpas/ieHns PUCKOM MO BCEM UHCTPYMeHTam AaHHoro BA.

64 [MprocTaHoBKa TOProB B pexuMe yrnpas/ieHus puckomM no gaHHomy BA.

65 [MpuocTtaHoBKa TOProB BO BCEX PeXmMax 1 No BCEM MHCTPYMeHTaM AaHHoro bA.

66 MprocTaHoBKa TOProB BO BCEX peXVMax Mo AaHHOMY UHCTPYMEHTY.

67 3anpet AgMuHMCTpaTopa TOProB Ha OTKPbITVE MNO3WLWIA B peXuMe ynpasieHUs PUCKOM Mo
[aHHOMY MHCTPYMEHTY.

68 3anpeTt bpokepa Ha BbiCTaB/IEHNE JIHOObLIX 3asIBOK B PEXUME YNPaBAEHNSI PUCKOM.

69 3anpeT MNaBHOro Tpeiaepa Ha BbiCTaBneHue obbix 3asBOK B peXVME YpaB/ieHNst PUCKOM.

70 Toprosasi onepaumsa He NoaaepXnBaeTcs.

71 KonmuectBo KOHTPaKTOB B NO3MLMKN NPEBBLICMIO AOMYCTUMbIA Npegen.

72 3asBka B npouecce nepemeLLeHns.

73 CyMMapHoe KoNM4ecTBO KOHTPaKTOB B 3asiBKax Ha MOKYMKY NPeBbICUI0 AOMYyCTUMbIN npesen.

74 CyMMapHoe KoNmM4ecTBO KOHTPaKTOB B 3asiBKax Ha NpoAaxy NpeBbICUI0 AOMYyCTUMbIA npeaen.

75 MpeBbILLEH NHTEPBA/T OXWAAHWSA BbINO/IHEHUA HETOProBOW onepauyn. Onepauus He BbINO/THeHa.

200 AOMUHUCTPATOP NPOU3BOAUT U3MEHEHME napameTpoB pacyérta 0.

201 AOMUHUCTPATOP NPOM3BOAUT U3MEHeHWe napamMeTpoB pacyéta 0.

202 AOMUHUCTPATOP NPOU3BOAUT U3MEHEHMNE napameTpoB pacyéTta 0.

203 AOMVHUCTPATOP NPOM3BOANT U3MEHEHWE napamMeTpoB pacyéta 0.

204 AOMUHUCTPATOP NPOU3BOAUT U3MEHEHME napameTpoB pacyéTta 0.

205 AOMUHUCTPATOP NPOM3BOAUT U3MEHeHWe napamMeTpoB pacyéta 0.

206 AOMUHUCTPATOP NPOU3BOAUT U3MEHEHME napameTpoB pacyéTta 0.

207 AOMVHUCTPATOP NPOM3BOANT U3MEHEHWE napamMeTpoB pacyéta 0.

208 AOMUHUCTPATOP NPOU3BOAUT U3MEHEHME napameTpoB pacyéTta 0.

310 3anpet AgMuHucTpartopa KnnpuHrosoro LieHTpa Ha nocTaHOBKY /1H06bIX 3as1BOK.

311 3anpeT AgMmuHucTpaTopa KnvpruHroBoro LieHTpa Ha OTKpbITE MO3ULMIA.

312 3anpeTt AgmunHucTpaTtopa KnvprHroBoro LieHTpa Ha oTKpbITe No3uumii Ha Mpogaxy.

314 3anpet Tpeligepa Ha NOCTaHOBKY J/100bIX 3asiBOK MO K/IMEHTCKOMY CHETY.

315 3anpeT Tpeiigepa Ha OTKpbITUE NO3ULMM MO KTMEHTCKOMY CHETY.

316 3anpeT Tpeiigepa Ha OTKpbITVE NO3ULMK Ha Mpoaaxy No KIMEHTCKOMY CYETY.

317 MpeBbIWEeH NMMUT 3as8BOK Ha MOKYMKY/Mpogaxy.

318 3anper AgmuHucTpatopa KnavpuHroBoro LleHTpa Ha BbiCTaBneHue /0ObIX 3asBOK MO
K/TMEHTCKOMY CHeTy: A1 KNIVEHTCKOro pernctpa HeT [leno cueTa, paspelléHHoro ans Mocrasku
MO MHCTPYMeHTam [JeHEXHOro pbiHKa.

320 MpeBbilleH AONYCTUMbIA MpeAen uucna akTUBHbIX 3asBOK C K/WEHTCKOTO perucrpa mno
WNHCTPYMEHTY.

331 Hexsatka cpencts no PacuétHomy Kogy.

332 HexsaTka cpeAcTB No iMMUTaMm K/MeHTa.

333 HexBaTka cpeAcTB N0 6POKepPCKoit onpme.

334 HexBaTka cpeacTs No pacyéTHoli hupme.

335 MpeBbIlEeH NMUMUT KIMEHTa Ha NOKYNKy Gymar.

336 MpeBbIlleH NMMUT 6pokepa Ha MOKyrKy bymar.

337 MpeBbIWEH NIMMUT KIMEHTa Ha Npogaxy bymar.

338 MpesbiweH NMMUT Bpokepa Ha npoaaxy bymar.

339 Maét nepecyét o.

380 WAET NpoM. KNVPWHI, HeNb3s1 CoBepLUATbL TOProBble onepatuu.

381 VOET NPOM. K/IMPUVHI, HENb3A yAaNATb 3asBKU.

382 VOET NpoM. KNVPUWHI, HENb3A NepecTas/IaTh 3adBKU.

122




Lnto3 SPECTRA Plaza-2

Kop Bo3Bpata

OnucaHune

383

M AET NPOM. KNMPUHT, HEefb3A COBepLIaTbh HETOProBbIE OMnepaLum.

680 Hexsartka cpencTs Mo iMMuTam KaneHTa.

681 HexBaTka cpefcTB N0 pacyéTHo cpme.

4000 OwnbKa BO BXOAHbIX NapameTpax.

4001 Y nonb3oBaresia HET Npas Ha BbINO/IHEHME onepaLui.

4002 HeBO3MOXHO U3MEHUTb AEHEXHBIA IMMUT NO KMEHTY. HeT TekyLmnx ceccuid.

4004 HeBO3MOXHO N3MEHWUTb JEHEXHbIA IMMUT MO KIMEHTY. Koga HeT B Tabnuue KIMeHToB.

4005 HexsaTtka cpefcTs Mpu U3MeHeHUN KIIMEHTCKOTo /IMMuTa.

4006 HEeBO3MOXHO YCTaHOBUTb [EHEXHbIA TMMUT MO KAMEHTY. OLWn6Ka Npu BbINOSIHEHUW OnepaLun.

4007 HeBO3MOXHO YCTaHOBUTb JEHEXHbIN TMMUT MO KNneHTY. OLIMGKa Npy BbINO/IHEHUW OnepaLun.

4008 HeBO3MOXHO YCTaHOBUTb [EHEXHbIA TMMUT MO KAMEHTY. OLwn6Ka Npu BbINOSIHEHUN Onepauun.

4009 HeBO3MOXXHO YCTaHOBUTb AEHEXHbIA MMMUT MO KAMEHTY. OWmn6Ka Npy BbIMOSIHEHUW OnepaLmn.

4010 HEeBO3MOXHO YCTaHOBUTb JEHEXHbIA TMMUT MO KAMEHTY. OLWn6Ka Npu BbINOSIHEHUW OnepaLyn.

4011 HeBO3MOXHO YCTaHOBUTb JEHEXHbIN TMMUT MO KNneHTY. OLIMGKa Npy BbINO/IHEHUW Onepauuu.

4012 HeBO3MOXHO YCTaHOBUTb [EHEXHbIA TMMUT MO KAMEHTY. OLn6ka Npu BbINOSIHEHUN Onepauun.

4013 HeBO3MOXXHO YCTaHOBUTb AEHEXHbIA AMMUT MO KAMEHTY. OlWmn6Ka Npy BbIMOSIHEHUW OnepaLymn.

4014 HeBO3MOXHO M3MEHWTL NapameTpbl N0 KNEHTY. HET TeKyLLMX CECCUIA.

4015 HeBO3MOXHO M3MEHUTL NapameTpbl Mo kneHTy. Koga HeT B Tabnvue KNMeHToB.

4016 HeB03MOXHO M3MeHUTb NapaMeTpbl No kKAMeHTy. Koga BA HeT B Tabnuue 6a30BbIX aKTMBOB.

4017 HeBO3MOXHO YCTaHOBUTb AEHEXHbIN AMMUT MO KAMEHTY. C/INLLIKOM BEJUK.

4018 AOMUHUCTPATOP NPOM3BOAUT U3MEHeHWe napamMeTpoB pacyéta 0.

4021 He xBaTaeT cBOGOAHbLIX 3a/10T0BbIX CpeAcTB y Bpokepckoit ®upMbl, 4TOGbI YCTaHOBUTb
Tpebyemoe konmuecTBo PacuétHoit dupme.

4022 He xBaTaeT CBOOOAHbIX [AeHeXHbIX cpeacTB y bpokepckoid Pupmbl, 4TOGbI YCTAHOBUTH
Tpebyemoe konn4ecTBo PacuétHoit dupme.

4023 HeBO3MOXHO M3MEHUTL AEHEXHBIA IMMUT No B®. HeT TekyLmx ceccuii.

4024 HeBO3MOXHO N3MEHUTb AeHEXHbIA NMMUT no B®. JaHHas B He 3aperncTpypoBaHa B TOprax.

4025 He xBaTaeT cBOGOAHbIX 3a/10roBbIX CPeACTB y PacyéTHoN ®upMbl, YTOObI yCTAaHOBUTL Tpebyemoe
KonuyecTBo Bpokepckoli dupwme.

4026 He xBaTtaeT casibo fAeHexHbix cpeAcTB y O60co6neHHOro pasgena, 4Tobbl yCTaHOBUTH
Tpebyemoe konn4ecTBo PacuétHoit dupme.

4027 He xBaTaeT canbgo 3an0roBbiXx cpeactB y O60co6neHHOro pasgena, 4tobbl YCTaHOBUTb
Tpebyemoe konmyecTBo PacuéTtHoil drpme.

4028 He xBaTaeT cBO6OHbIX AeHEXHbIX CpeacTB y PacyéTHoli ®MpMbl, 4TOObI yCTaHOBUTL Tpebyemoe
KonmyecTBo bpokepckoii dupme.

4030 HeB03MOXHO M3MEHUTL NapaMeTpbl N0 Bpokepy. HET TekyLLMX Ceccuii.

4031 HeB03MOXHO N3MeHUTbL NapaMeTpbl No Bpokepy. Koga HeT B Tabnuue KIMEHTOB.

4032 HeB0O3MOXHO M3MeHMTL NapameTpbl Mo Bpokepy. Koga BA HeT B Tabnmue 6a30BbIX aKkTBOB.

4033 HeB03MOXHO M3MeHWUTb NapameTpbl No bpokepy. HeT npas Ha paboTy ¢ aTM 6a30BbIM aKTUBOM.

4034 KnupuHroBblii nepeBog, 3anoroBbix cpeacTs ¢ O60co61eHHOro pasaena 3anpeLyéx.

4035 MepeBog 3a/10roBbIX CPeACTB YaCTUYHOIrO 0b6ecneyeHns 3anpeLLéH.

4040 HeBO3MOXXHO M3MEHUTHL NMMUT N0 B B pexumMe ynpaBieHns pUckom. HeT TeKyLmx ceccuid.

4041 HeBO3MOXHO M3MeHWUTbL AMMUT no B® B pexume ynpasneHns puckom. [aHHas BbP He
3aperncTpuposaHa B Toprax.

4042 HeBO3MOXHO M3MeHUTb MMMUT No B® B pexume ynpasneHus puckom. Koga b® HeT B Tabnuue
K/TMEHTOB.

4043 HeBO3MOXHO N3MeHUTb MMMKT Mo B® B pexxmme ynpasneHns puckoM. Owmbka npm BbINOMHEHUN
onepauuu.

4044 HeBO3MOXXHO U3MEHWUTL NMUMUT Mo B B pexxume ynpasieHns puckom. Owmobka npu BbINOSTHEHUN
onepauuu.

4045 HeB0o3MOXHO yaannTb IMMUT No B® B pexume ynpasneHns puckom. Oumoka Npy BbINO/THEHNM

onepaumm.
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HegfocTaTouHo npas Ha yaasieHve 3anperta [1aBHOro Tpeiigepa Ha Topru B pexxumMe ynpaeneHust
puUCKOM.

4050 3asiBka Ha aKcnupauuio He obpaboTaHa. 3anpeT [NaBHOro Tpeiifepa Ha nofayy 3asiBOK Ha
kcnupawmio.

4051 3asnBka Ha akcnupaumio He obpaboTaHa. 3anpeT 6pokepa Ha nogavy 3asaBOK Ha SKcnupauuio.

4052 3asBKka Ha akcnupauuio He obpaboTaHa. B cywecTByowlel 3asBke C NPUC/aHHBIM HOMEPOM
apyrue: "kog kameHTa" n/vnm "MHCTpPYMeHT".

4053 3asBka Ha aKkcnupauuio He obpaboTaHa. AET NPOM. KNVPUHT. YAaNnsaTb 3asBKN HENb3S.

4054 3asBKa Ha akcnupauuio He obpaboTaHa. VIAET NPoM. KIUPWHL. VI3MEHSATb 3asBKN HeNb3s.

4055 3anBKka Ha akcnupaumilo He obpabotaHa. He HalijeHa 3asBka no Homepy AN yganexus/
N3MeHeHus.

4060 3asBKa Ha aKcnmpauuio He obpaboTaHa. HeT npaB Ha BbINOMIHEHNE onepaumn.

4061 3asBka Ha aKcnupauuio He obpaboTaHa. Bpems BBoga 3asiBOK OKOHUMIIOCh.

4062 3asBKa Ha akcnupaumio He obpaboTaHa. HeT Takoro KNMeHTCKOro cyera.

4063 3asBka Ha aKkcnmpauyuo He obpaboTaHa. He HalifeHa 3asBka ons yaaneHus.

4064 3asBKka Ha aKcnmpauuio He obpaboTaHa. HeT npaB Ha BbINOMIHEHNE onepaumn.

4065 3asnBka Ha akcnupaumio He obpaboTaHa. He HailieH OMNUMOHHBI NHCTPYMEHT.

4066 3asBKa Ha akcnupauunio He obpabotaHa. OTka3 OT aBTOIKCNUPALUN BO3MOXEH TOMbKO B [eHb
MCTeYeHns onumoHa.

4067 3anBka Ha akcnvpaumio He obpaboTaHa. OwmnbKa NPy BbINOSHEHWUN ONepaLyn.

4068 3asBKa Ha aKcnmpaumio He obpaboTaHa. OwnbKa Npy BbINOTHEHUN ONepaLmn.

4069 3asBka Ha aKkcnupauuio He obpaboTaHa. Owmbka Npy BbINO/THEHUN ONepauun.

4070 3asBka Ha aKkcnupauuio He obpaboTaHa. Ha KIMEHTCKOM CYETE HET TaKoro KOMYecTBa No3uLMii.

4090 HeT TekyLmx ceccuii.

4091 Kofa HeT B Tabnmue KIMeHTOB.

4092 Kopa BA HeT B Tabnuue 6a30BbIX aKT1BOB.

4093 He HalifeH yka3aHHbIli (ObHoYEePCHbIV MHCTPYMEHT.

4094 YKasaHHbIli hblo4epCHbIi UHCTPYMEHT HE COOTBETCTBYET yKazaHHOMY BA.

4095 He M.6. yka3aH KOHKpETHbIN dbtovepc, korga BA ykasaH - 11 Bcex.

4096 He HailiileHo orpaHuYeHnst ANnsa yaaneHus.

4097 OrpaHuueHune naBHoro Tpeiiaepa Henb3sa yaanuTs Tpeligepy bpokepckoii drpmsl.

4098 VIHCTpYMEHT OTCyTCTBYET B TEKYLLEW ceccum.

4099 O6a MHCTPYMEeHTa [0/MKHbI ObITb AJ/15 0AHOro 6a30BOr0 akTUBA.

4100 [nsa 3a88kn no CeA3Ke A0/MKHO BbINOMHATLCS TpeboBaHWe K MHCTPYMEHTaM: Jata UCNosHeHWs
NPSAMOTrO MHCTPYMEHTAa MeHbLUEe AaTbl UCNOMHEHNS 0OPATHOTO MHCTPYMEHTA.

4101 3anpeLlueHbl CBA3KN MeXAy NHCTPYMEHTaMM C pa3HbIMU NTIOTaMU.

4102 HeT nosuuwnii Ana nepeHoca.

4103 HenonHoe ceegeHve FOK 3asBku.

4104 3asska no AHoHMMHOMY PETMO gomkHa 6bITk TOMBKO € YKasaHuem tuna "PEMO".

4105 3anpelleHa 3asBka c ykazaHueM Tvna "PEMNO" no gaHHoi CBs3ke.

4106 CBA3KN pa3peLleHbl ToIbKO AN [leHeXHOro pbiHKa.

4107 OTO Npoueaypoit Henb3s CTaBUTb 3as1BKM MO MHCTPYMEHTY-CBSI3Ke.

4108 HeT npas Ha Topros/ito no TO NHCTPYMEHTaM B pexumMe yrnpas/ieHUs PUCKOM.

4109 CraBka (unun CBon-LeHa) He KpaTHa MUHUMasIbHOMY Luary.

4110 LleHa nepBoii1 YacTu CAenKM He CoBMaaeT C LieHO NOCTaBKy.

4111 MpeBbiweH npegen Ctasku (Wi CBON-LEHbI).

4112 YkazaHHbIli (OboYepCHbIN MHCTPYMEHT - CBA3Ka, No HeMy OrpaHuyeHust He CTaBsATCA.

4115 HeB03MOXHO NepeBecTn AeHexHble cpeacTBa ¢ B® Ha BP. HeT TekyLmx ceccuil.

4116 HeB03MOXHO nepeBecTun AeHexHble cpefcTsa ¢ b® Ha Bd. BP-goHOP He 3aperncTpuposaHa B

Toprax.
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HeBO3MOXHO nepeBecTM [eHexHble cpeactBa ¢ b® Ha B®. Bd-nonyyarens He
3aperncTpyposaHa B Toprax.

4118 He xBaTaeT cBOGOAHbIX AEHEXHbIX CPeAcTB y Bpokepckoit ®rpmbl.

4119 He xBaTaeT cBOGOAHbIX 3a/10r0BbIX CPEACTB YacTUYHOro obecneyeHns y Bpokepckoii rpmbl.

4120 He xBaTaeT canbfo AeHexHbIX cpeacTB y O60cobneHHoro pasgena.

4121 He xBaTaeT canb0 3a/10r0BbIX CPEACTB YaCTMYHOro obecneveHns y O60c0o61eHHOro pasgena.

4122 He xBaTaeT cBOGOAHbIX AEHEXHBIX CPEACTB Yy PacuéTHoW ®rpmbl.

4123 He xBaTaeT B Ha/IM4MM 3a/10T0BbIX CPEACTB YacTUYHOro obecneyeHuns y Bpokepckoii Prpmsbl.

4124 He HaligeH Ko ykasaHHON Bpokepckoin dvpMmbl.

4125 MonbITKa nepesofa Mexay pasfenamm pasnnyHbix PacyéTHbix Gupm.

4126 MepeBog 3anpeLéH. Owmnbka Normky nepeBoios.

4127 HepocTtaToyHo cBO60AHBLIX AeHer Ha PacuéTHom Koge.

4128 He xBaTaeT CBOGOAHbIX AEHEXHbIX CPeAcTB y Bpokepckoii drpmbl.

4129 He xBaTaeT canbo geHexHbIX cpeacTs y Ob6ocobneHHoro pasgena.

4130 He xBaTaeT cBOGOAHbIX AEHEXHBIX CPEACTB Yy PacuéTHoW ®rpmbl.

4131 He HaligeH koa ykasaHHoi Bpokepckoii Prpmbl.

4132 BbiBog, 3anpeLuéH. Ownbka Normkm 0T3bIBOB CPEACTB.

4133 HeT nopyyeHuii Ans OTMEHbI.

4134 He xBaTaeT B HAIM4MKN AEHEXHbIX CPeAcTB Yy Bpokepckolii dupMbl.

4135 He xBaTaeT B HANM4MKN AeHEeXHbIX CPeAcTB Yy PacuéTHoi dupmbl.

4136 MepeBog 3a/10roBbIX CPEACTB MOIHOTO 06ecneyeHns 3anpeLyéH.

4137 He xBaTaeT B HaMumy 3a/10r0BbIX CPEACTB NOJSIHOTO obecneyeHns y Bpokepckoilt drpmbi.

4138 Ha PacuyétHom Koge HefoCcTaTouyHOo AeHer, 4OCTYMHbIX AN BbiBOAA.

4139 He xBaTaeT cBOOOAHbIX 3a/10r0BbIX CPeACTB YacTUYHOro obecneyeHns Ha PacuéTHom Koge.

4140 HeT nosuuunii g nepeHoca no BbiIGPaHHOMY MHCTPYMEHTY.

4141 He xBaTaeT OTKpbITbIX NO3WLWIA 415t NepeHoca.

4142 MonbITka NepeHoca NO3uLUiA C KTMEHTCKOTO CUETa Ha YyXoii c4éT (c apyrum NHH).

4143 Henb3a nepeHocuTb nNo3uunn mexay b®, npuHagnexawum pasHbim PO.

4144 Henb3s nepeHoCcHTbL NO3NLMKN Ha Hy/1eBoi pasgen b&.

4145 3anpeTt AgMrMHUCTpaTopa TOProB Ha NepeHoC NO3WLWIA NO yKkasaHHo! BO.

4146 3anpet Ha NnepeHoc No3nLMKU No ykasaHHOMY UHCTPYMEHTY.

4147 He HalifeH yKa3aHHbIli ONUMOHHBIA UHCTPYMEHT.

4150 YKazaHHbI (ObHUYEPCHbI MHCTPYMEHT He SIBASIETCA MHCTPYMEHTOM GalaHCUPOBKU pucka.

4151 He HalifeH cooTBeTCTBYOWMI Kog ®PupMbl Ha BantioTHOM pblHKe.

4152 He HaligeH cooTBeTCTBYHOLWMIA PacueTHblil Kog Ha BaslloTHOM pbIHKeE.

4153 He HalifeH COOTBETCTBYHOLNI MHCTPYMEHT Ha BasitoTHOM pbIHKe.

4154 Heobxogumble napameTpbl 4151 Nogaquy TpaH3akuum Ha BantoTHOM pbiHKE He 3aperncTpmMpoBaHbl
B CMCTeMme.

4155 HeobxoauMbIii norMH AfMUHMUCTpaTopa A8 NOAaun TpaH3akuum 6GanaHcUpoBKM pucka He
3aperncTpupoBaH B cucTeme.

9999 MpeBbILLEH NMMMUT OTNPABKU TPaH3aKUuii AN AaHHOTO JI0TUHA.

10000 CuncTeMHast owwnbka npu 06paboTke cooBLLEHUS.

10001 HeunsBecTHbI TN COOBLEHMS.

10004 HeponycTuMblli TMN COOGLLEHUS.

10005 MpesbiweH pasmep MQ-azpeca.

10006 Owwmbka npu NapcuHre coo6LLEeHUS.
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