MOCKOBCKAA
BUPXA

LLnw3 SPECTRA Plaza-2

Bepcus 5.6

MockBa 2017



Lnto3 SPECTRA Plaza-2

CopepxaHue

I == T= Y =T 13
2. KpaTKUM 0030 CUCTEMBI SPE C T R A ..ottt ettt ettt ettt ettt et ettt ettt et et ettt e e e e et et e e anaeeanns 14
2.1. CYyOBEKTBI (YHACTHUKM) TOPTOB  ..uuutttt e nttt e tntae e enate e et e e e et et e et a e e e e e e et e e et e et e st et e e e e e e e e e ratee e atae e ennnes 14
2 00 R = Yo 1= oS 1= 0o 7] oL 1 P 14
2 0 =Y oo (=T 18T 1= o] o] T 14
B2 O T 11 7= 14
A I (0 7] oo == W = o0 o = 14
2.1.5. PackpbITe MHOPMALMM 00 YUACTHUKAX B CUCTEME ...ttt ntteeentee e sntaeeaaee e enee e e atee e ataeeannneeens 15
2.1.6. MNonb3oBartenu. NpuBA3Ka No/Ib30BATENSA K YHACTHUKY TOPTOB .. etnttteteteteeeeesaneeeeeaeeeeeannannnnnes 15
B 1 1o 1 )Y Y 1= ) 15
2.2.1. BA3B0OBDBIE @KTUBDBI ...\ttt ettt ettt ettt e et e e ettt ettt e 15
B 2 To = o o3 16
0 T O L 111 T )P 17
2.2.4. COCTaBHbIE UHCTPYMEHTDBI (CBSABKM) 1 uututee ettt ettt e sttt e e e e e et e e ettt e et e e et e e e e e et tae e eaae e ennaeaeans 17
2.2.5. VNAEHTUMUKALMA MHCTPYMEHTOB .. vvteuttteenteeeenntee ettt e e tae e e et e e e ae e e e et e e et e e e et e e st e e e saae e eannaaeans 17
ARG T o 0 0] =1 =T 0] 1= o -V 18
2.3.1. 3aSBKN — OOLLNE BOBMOMHOCTYL ..ttt e tnttee e anttae e ntee e e aee e et e e e e e e e e et e e e et e e e e et e e e e e e e s aae e ennaeeeanes 18
2.3.2. ALPECHBIE BAABKM ..ttt ettt ettt e e et et ettt et et ettt e ettt e e e et 19
A T 1 1= 1 1 19
2.3.4. OCOGEHHOCTU TOPTOBIIA CBABKAMY . v.uuttste ettt ettt e stte e e et e e et e e ettt e st et e e e e e e e e e et tae e eaae e e anaeaeans 19
2.4, TloCTaBKa aKTMBOB N IKCTIUPALMA OTLMOHOB ...ttt ttee e e et sttt ettt et e e et ettt et et e e e e et e e e e e e nannnnes 20
2.4.1. TTOCTABKA MO (DBHOUEPCAM ..ttt nteteettee e et e e ettt ettt e e e e e et e e et e et e st a e e e et e e e e ae e e s aae e entaeeennes 20
2.4.1.1. Peanu3auus noctasBky (PblOYEPCHBIX KOHTPAKTOB CPOYHOTO PbiHKA HA POHAOBOM pbIHKE (peXxum T+2)
..................................................................................................................................... 20
2.4.2. JKCTINPALIMA OTILIMIOHOB ..ttt sttt et ettt e e et ettt et ettt ettt ettt e et e e et et ettt ettt e e e e et eeeee s 20
2.4.2.1. PacyeT ONUMOHHbIX PUCKOB MEPEL IKCTIMPALIMEM o ...uvte ettt e et ettt ete e e e e e e e e e e vtee e anaeeeannes 21
2.4.3. Tvnbl cAenok, hopMmpyemble Npu UCMOSTHEHNN U UCTEYEHUN (DBIOYEPCOB M OMUMOHOB .....uv et iiee e 21
AT = Lo [ o= LT =T o o o) = B 021 T T 24
2.5.1. PacnucaHme TOPrOB. TOPTOBBIE CECCUM ... .uueetett et e ettt ettt e et et et e ettt e e e e et et e e e e e e aenanes 24
2.5.2. TTPOMEXYTOUHBIA KITAPUIHT .. ettt ettt e ettt e e e e e et et e et e e e e e e e e e e e e et e e e et et e et e e e e e e e e n e e e tae e e nnaeeens 25
ST TR @ T 2o =10 4 1 o] T 25
2.5.4. OcobeHHOCTH NOBEAEHNS PasHbIX CYLLHOCTEN B CUCTEME MPWU Ha3HAYEHUV HOBOW TOPTrOBOWM CECCUN ................ 25
2.5.4.1. CnpaBoYHAsA N CECCMOHHAA MHAIOPMALMST +..uutte ettt e enete ettt e e ante e e s e e e e e e e e e e e e ennaeeeannnes 25
2.5.4.2. LLEHBIU U TIOBULIAML ottt ettt e e et et et e ettt et ettt ettt e et e et et ettt e e e e et e e e e e e 25
G G T- Vo =1 o 11 1 25
A B V1T o) =T o = 26
2.5.4.5. TIOTOKM PEIITUKALIMM ..ttt ettt ittt ettt e e et ettt et ettt e ettt ettt ettt e e et ettt et e e e e e ae e anees 26
2.5.4.6. Vicnonb3oBaHye MexaHn3ma CUHXPOCOObITWI 418 NOMYyYEHUST KOHCUCTEHTHOTO COCTOSIHWS AaHHbIX B
03 =T T 26
2.5.4.7. PacnncaHne UIPOBbIX N TECTOBBIX TOPTOB .. ...uuuttteteettee ettt ete e e e e st eeeaeeeaanannnanes 27
2.6. YnpaB/fieHne puckamm v IMMUTUPOBAHNE TOPTOBBIX OMEPALIMM ...ttt ettt e ettt ettt et e e e e e et e e tae e anaaeeennnes 28
2.6.1. TAPAHTUMHOE OBECTIEUEHME .. .v''etet ettt ettt e e et et et et e e e e et e et et e et e e et e e e e e e et te e e rte e e annaeeens 28
A7 o o] =TT 01 1 1 28
2.6.3. PazgenbHblii y4ET cpedcTB M NO3ULNIA YHACTHUKOB K/TMPUHIA U UX KITUEHTOB ...'uttteeietee et e enneeennnneennnnens 29
2.6.4. OrpaHNYeHns Ha TOProBble onepauny N OTKPLITUE MO3ULUMIA SIS KITUEHTOB ...uveeeieeeenneeeeaeeennneeennneeanns 29
2.6.5. banaHcupoBKa pucka Mexay CPOUHBIM Y BAUTIOTHBIM PBIHKAMM .....eteteeeeet e e eeeseeeeeeee e e eenneeeeeeenns 29
2.6.6. NEePEHOC MOSNLMIA (OOABATEIIBCTB) .+ .uutvtnttteenntee ettt e st e et a e e et e e et e e et e e e e e e e e e e et aee e antaeeennes 29
2.6.7. NpnocTaHoBKa TOProB A1 PACLUMPEHNS INMUTA KONMEOAHNI LEH CAEBTOK .....vute ettt aiee e aeaneanenas 29
2.6.8. VIHhopMUpOBaHMe y4aCTHUKOB O MPOrHO3MPYEMbIX 3HAUYEHUAX PUCK-MAPAMETPOB . ..vveerereeeinteeernneeannnneannns 30
T @ 31 Tor= T TR o] o] o= T o I U T 217 k- 31
3.1. CocTas, yctaHoBKa 1 HacTporka MO W03 SPECTRA Plaza-2 .....ciiuiiiiie it et et aieeens 31
3.1.1. COCTAB M APXUTEKTYPA LLITHOBA . .tttttetteeetnntetet et et e e ettt e e et e e e e et et et et et e e et et eeeeeeeenanns 31
3.1.2. TpeboBaHuA K annapaTHON 1 NPOrPAMMHON MHDPACTPYKTYPAM .. .uveneteeeneeeeantneeeeneaeeeaeeeanneeeaneaeeannnes 31
3.1.2.1. ANMAPATHBIE TPEOOBAHMIS ...ttt tttte ettt ettt ettt e e e e e et ettt et e e e s e e et et e r et e anaeeens 31
3.1.2.2. TIPOTPAMMHDBIE TPEOOBAHMST .. uvttttt ettt ettt e ettt e e ettt e e e e e et et e et e et e e e e et e e enaae e e anaeeeanes 32
3.1.3. YCTAHOBKA MO B CPEAE WINUOWS .. utiieiitte ettt ettt ettt e e e e e et et e et e e e e et e et e e e aaeeannnes 32
3.1.4. YCTAHOBKA MO B CPEAE LINMUX ottt ittt ettt ettt ettt e et e e e e ettt et et et e e e e e e et e n e e anaaeeens 36
3.1.5. PEKOMEHAALMMN MO PABPAOOTKE ...ttt ettt ettt e ettt e e et et e et et e st e e et e e et e e et e e e s aae e e neeeeannees 37
3.1.5.1. IcNO/Ib30BAHNE TECTOBDBIX MPUMEPOB .. .utttttttete ettt et ae e e ettt et et e e e s et eeeeeeennnas 37
3.1.5.2. PacnpefeneHHbIE KOHOIMTYPALIMM ...ttt etee e anee e et ee ettt ettt ae e et e e e e e e r e e e aae e e nnaa e e annes 38
3.1.5.3. PekomeHaaumm nNo BKKYEHUIO paHTaiMoB MB B NpuioxeHne nonb30oBaTtesis Npy pacnpocTpaHeHnm
N0/1b30BaTENbCKOTO O CTOPOHHUM KOMIMAHUSIM ..ttt ttee ettt e ettt et et ettt e et e e et e r e e nee e eanes 38
3.2. COCTaB TPAHCINPYEMOM MHAIOPMALMYE ...ttt e eete e e enaee e et ee e s e e et e e e et e e e et e e e et e e e et e e e e e e e e e aae e eanneeeannes 38
0 B Oy 1o T= = Yo LT 1T T I o ] o1 Y= T 38
I o] o o] ==V I o o o] o1 = U1 39
e TV o o o] o]V E= TR T L I T o =T Yoo r= YT = a1 40
3.2.4. 'HPOPMALMNSA O CPEACTBAX M JIAMUTAX  .uveeennnee ettt e entae e e anae e e et ee e e tee e et e e e et e e e e e e e stae e enaae e e anneens 40
3.2.5. KNIVPUHTOBAS MHOIOPMALMS .ttt tttee e ettt e et ate e et te e e et e e e e e ettt e e ettt e et e e e et e e et te e e s tee e anaaeeens 40
3.2.6. NHQOPMALNSA 00 MHOEKCAX M KYPCAX .« rvennteaeanntae ettt e snaaee e anaea e e e ae e s tae e et it e e e e e e e et ee e s ae e ennneeeannes 40




Lnto3 SPECTRA Plaza-2

3.2.7. BcnomorateibHble UHGOPMALMOHHBIE MOTOKM ...ttt ettt e e ettt e e ettt e et et e ettt e et e e e a e e e st e e aaaeeenes 41

3.3. OCOGEHHOCTN UCTIONB30BAHMS LLTIOBEA .. teette et ettt ettt ettt ettt et e st et e e n et ettt n et e n e et e ettt r et e r e e n e e n e n e n e naeans 41
3.3.1. CNY)XKEOHBIE MOSIA PEIUIAKALIMM .ttt e e et e e et ettt et ettt e e et et ettt ettt e e ettt et e e et e e e rte e e aaaens 41

G TR 0 (0] 1 = T 41

3.3.3. KOHTPO/Ib @HOMAITBHOM @KTUBHOCTYL .. ettt et ente et eate et e et et e et e et e et e et e et et e et e e e e e e e e e enees 41

3.3.4. MOHUTOPUHT 1ateNCY CO CTOPOHBI KITUEHTE . .u.utete ettt ettt ettt e et e e et e e et e e e ettt e e et e ettt e e e aae e e anneens 42

3.3.5. ABTOMaTnyeckoe CHATUE 3a8BOK NPY OTK/IHOUEHWUMN NOJIL30BATENA OT TOPIOB  ...untuiiie ittt iiiieeiiiaeeeaiaaaaans 42

3.4. OOPABOTKA HELUTATHBIX CUTYALIAM .. uet ettt ettt et e et e et e et e et et et e e ettt ettt et et ettt et e e et e et e e eteanneans 43
3.4.1. BocCTaHOB/IEHUE MPY MOTEPE COBAMHEHUST C BUPMKEI ...ttt aes 43
3.4.1.1. ANarHOCTMKA PA3PbIBA COBIAMHEHMM ...ttt et et et et et et et et et et et e e et et e eeeenens 43

3.4.1.2. TIoBEAEHNE K/TIMEHTOB PA3SHDBIX BEPCUIM .. .teettttete et et et et et et et e e e e e e e e e e e e eaeanes 43

3.4.1.3. TIPOLEAYPA BOCCTAHOBIIEHUS ...ttt ettt ettt ettt et et et ettt et ettt ettt et ettt ettt eeeees 44

3.4.1.4. OOBLUME PEKOMEHIALIMM ..ttt ettt e ettt e e e ettt et e ettt et et ettt ettt e ettt e ettt e e rab e e ate e e aaes 45

3.4.2. BoccTaHoBeHWe Npu npobnemax B UHAPPACTPYKTYPE BUPMKU .. ...t 46
3.4.2.1. OUUCTKA AAHHDBIX MO MOTOKAM ...ttt ettt et et et ettt e ettt ettt ettt et et e e et e eeeeees 46

3.4.2.2. BO3MOXHblE M3MEHEHUS AaHHbIX NPU HELUTaTHOW PaboTe CEePBUCOB NMYOSUKALMM .....oueeneeaneeineananss 46

4. OnucaHmne cxembl peniMKaLUMU FORTS _PUBLIC ... e ettt ettt et et e e e 47
4.1. NMoTok FORTS_FUTTRADE_REPL - ®blOUEPCbI: 3AABKN U CLEINKM ..ttt et e ettt ettt e e e e ettt e e e e e eaenanes 47
4. 1.1, CXEMA LAHHDBIX ottt ettt ettt ettt ettt e ettt ettt et ettt ettt e e e e et e e e 47
4.1.1.1. Tabnmua orders_10g: MKYPHAT BAABOK ... ..uuttte ettt et e et e e et e e e e e et e e e e e e aaeeeanaes 47

4.1.1.2. Tabnuua multileg_orders_log: XXypHa 3asiBOK MO CBABKAM  .......enutet et aiteaeaitee e aieeeaneeeanns 48

4.1.1.3. Tabnmua deal: XKYPHAT COBIIOK ...ttt ettt ettt et e e e et et e e et e e et e e r e e aaaeeeaaaes 49

4.1.1.4. Tabnuua multileg_deal: XXypHast CAENMOK MO CBABKAM  .....uuuiittee ettt e ateaeatee et e aaeeeaieaeanes 50

4.1.1.5. Tabnuua heartbeat: Cnyxe6Hasi Tab/INLA CEPBEPHBIX HACOB ... ..enruteteteeeeaieee e iteeeiiieeeaaeeeenns 52

4.1.1.6. Tabnuua Sys_events: TaBMMLA COOBITUM ........uo.et ettt et et et et et e e e e e e e e e e e enens 52

4.1.1.7. Tabnuua user_deal: XXypHan CAEMOK MOMB30BATEMSA . ..uuutte ettt tatate et e e aaee e ateeeaaaeeeaneens 52

4.1.1.8. Tabnuua user_multileg_deal: XXypHan c4enoK Nonb30BaTeNs MO CBAZKAM  ........eeeeuueeeeiiieeaiinaeannns 54

4.2. NMoTok FORTS_OPTTRADE_REPL - ONUUOHBI: 38ABKU U CLAEIIKM ...ttt ettt ettt et e e ettt e e e e e ra e eees 55
L B O (T V= 1 o 55
4.2.1.1. Ta6nmua orders_10g: XYPHAT BAABOK ... ..nuuete ettt e et e e e e e e e et e e e e e e aaeeeanaes 55

4.2.1.2. Tabnmua deal: XKYPHAUT COBIIOK ...ttt ettt ettt et e e et e et ettt e e e et e e r e e aaaeeeaaaes 56

4.2.1.3. Tabnuua heartbeat: Cnyxe6Hasi Tab/INLA CEPBEPHBIX HACOB ... .uerutetetteaeanineeeateeeaateeeaneeeanns 57

4.2.1.4. Tabnuua sys_events: TaBMLEA COOBITUM ........uo.et ettt et et et e e et e e e e et e e e e e eeanens 57

4.2.1.5. Tabnuua user_deal: XXypHan CAEMOK MOMB30BATEMSA ... uutte ettt tatate et e e et e e ateeeaaaeeeaneens 58

4.3. NMoTok FORTS_ORDLOG_REPL - TTOTOK @HOHUMHDBIX 3BABOK ... .uettttetteeee ettt e et et e e e e e e et e e e e e e e aaananes 59
4.3, 1. CXEMA LAHHDBIX ottt ettt ettt ettt ettt et ettt ettt e ettt et e e e et e 59
4.3.1.1. Ta6nmua orders_10g: MYPHAT BAABOK ... ..uuutt ettt et e et e e e e e e e e et e et e e e aaeaeanaes 59

4.3.1.2. Tabnuua multileg_orders_log: XXypHa 3asiBOK MO CBABKAM  .......enuteeenteteaiteaeaiteeeaeeeaniaeeanas 60

4.3.1.3. Tabnuua heartbeat: Cnyxe6Hasi Tab/INLA CEPBEPHBIX HACOB ... ..eruteteiteeeanitee e ateeeaateeeaaeeaanns 61

4.3.1.4. Tabnuua sys_events: TaBMLEA COOBITUM ........uonet ettt et et et et et et e e e e e e eeeeeenens 61

4.4. NMoTok FORTS_DEALS_REPL - TTOTOK @HOHUMHDBIX CAEIOK ...ttt et ettt ettt et e et e ettt ettt e et e e eee e e 62
Lt B (T V= T o G 62
4.4.1.1. Tabnmua deal: XKYPHAT COBIOK ...ttt ettt ettt et e ettt e ettt e et e e et e e r e e aaaeeeanaes 62

4.4.1.2. Tabnuua multileg_deal: XXypHast CAEMOK MO CBABKAM  .....uuuiittteettea e aeteaeatee e ae e aateeeaieaeanes 62

4.4.1.3. Tabnuua heartbeat: Cnyxe6Hasi Tab/INLA CEPBEPHBIX HACOB ... ..euuteteiteaeaitee e ateeeaiteeeaneeaanns 63

4.4.1.4. Tabnuua Sys_events: TaBMLEA COOBITUM ........uo.et ettt et et et et et e e et et e eeeeeeenens 63

4.5. Notok FORTS_FEE_REPL - TNOTOK KOMUCCUI BUIPKM ... .ee ettt et e et e et e e e et e e e et e et e et e et e et e e e e e aeeeneanes 64
A.5. 1. CXEMA LAHHDBIX ettt ettt et et ettt et ettt ettt e ettt ettt et e e et e e 64
4.5.1.1. Tabnumua adjusted_fee: KOMUCCUM BUPIKI ...ttt et e e e e e e e e aeeeans 64

4.5.1.2. Tabnuua sys_events: TaBMLEA COOBITUM ........uo.ut ettt et et et et et et e e e e e e e e e eeeenens 64

4.6. NMotok FORTS_FUTORDERBOOK_REPL - ®bi0UEPCbI: CPE3 CTAKAHA ... vtetettetitetttetee e e eaaeaeeeeeeeeaenaines 65
4.6.1. CXEMA LAHHDBIX ettt ettt e e et ettt et ettt ettt e e ettt ettt et e e et e e e e 65
4.6.1.1. Tabnuua orders: Tabnuua akTUBHBIX IBEOUEPCHDBIX 3AABOK ... .enutte it attaeetee e aateeeeaeeeeaaeans 65

4.6.1.2. Tabnmua info: VIHDOPMALMA O CTAKAHBX .. .ve ittt eitte e ettt et e e ettt e et e e et e et e e ate e e aaaenn 66

4.7. NMotok FORTS_OPTORDERBOOK_REPL - OMUMOHbBI: CPE3 CTAKAHE .+ttt eee e e e ettt ee e e e e aaaneeeeens 66
A.7. 1. CXEMA LAHHDBIX ettt et ettt ettt et ettt et et et ettt ettt ettt e et e 66
4.7.1.1. Tabnuua orders: Tabnuua akTUBHBIX OMUMOHHBIX 3AFBOK ...ttt steee e aitee e aeee e atee e saiaeeeanneens 66

4.7.1.2. Tabnmua info: VIHDOPMALMA O CTAKAHAX .. .vv ittt eitte ettt e e et e ettt e et e e et et e e rte e e anaens 67

4.8. Notok FORTS_ORDBOOK_REPL - Cpe3 CTaKaHa. AHOHUMHBIA . .....uitt et ettt et e et e et e e e e e e e enaeans 68
4.8.1. CXEMA LAHHDBIX ettt ettt et ettt e et ettt ettt ettt ettt et e 68
4.8.1.1. Tabnuua orders: Tabnuua akTUBHBIX @HOHUMHBIX 3AABOK ... ...ttt eiteaeanieeeeateeeeanae e e aeeaeananens 68

4.8.1.2. Tabnmua info: VIHDOPMALMA O CTAKAHAX .. .ve ittt ettte e ettt e et e ettt e et e e et e e e e e ae e e aaaaens 69

4.9. Motok FORTS_FUTCOMMON_REPL - ®btoyepcbl: 00LLAA MHIOPMALIAS ...ttt etee e aiieaeeaee e e aiee e aeeeanaeenns 69
4.9. 1. CXEMA LAHHDBIX ettt ettt ettt e ettt e et ettt ettt e e ettt et e e e et e 69
4.9.1.1. Tabnuua common: O6LAA NHIOPMALMA MO CECCUM ..ttt e tee ettt e et e e e e e e aee e aaeeeaaaens 69

4.10. Motok FORTS_OPTCOMMON_REPL - OnumOHbI: 06LLAA MHIOPMABLMS ...ttt eteee e atee e aieee e aaee e eanaeeeaaeeeanes 70
4.00.1. CXEMA LAHHDBIX .ttt ettt et e e ettt et e ettt ettt et ettt ettt et e et 70
4.10.1.1. Tabnuua common: O6LLAA NHROPMALMS MO CECCUM ...nnnutee ettt e ettt e et e e e e e atae e eaaae e eaeeeens 70

4.11. TIOTOKM arPerMPOBAHHDBIX CTAKBHOB ...ttt ettt e et e ettt e ettt e et et et et ettt ettt et ettt e e e e e e neees 71
4000, CXEMA [AHHDBIX ettt ettt ettt e e et et ettt ettt ettt e ettt et 71
4.11.1.1. Ta6nuua orders_aggr: ArperMPOBAHHBIE CTAKAHBI ........uee ettt etee ettt e e atee e atte e e atee e ateeeaans 71

4.12. MNMoTtok FORTS_POS_REPL - VIHOPMALKMA O MOBMLMSX ..ttt ettt ettt e et e e et e e et e e ettt e et e e abe e e ataeeeanaes 72




Lnto3 SPECTRA Plaza-2

4.02. 1. CXEMA LAHHDBIX ettt ettt et e et et e ettt ettt ettt et ettt ettt et 72
4.12.1.1. Tabnuua position: TTOBMLMMN KIIAEHTOB  .......ute ettt ettt e et e e et e et e e et e e et e e et e e ateeeanaas 72
4.12.1.2. Tabnumua sys_events: TaBMMLA COBBITUM ... ..uuutenee ettt et et et et e e et e e e e e eeaaeenens 72
4.13. Notok FORTS_PART_REPL - iHdhopmauus 0 cpeacTsax, MMMUTax Y HACTPOMKaX PUCK-MAPAMETPOB ......eeuveerreennennns 73
4.13. 1. CXEMA LAHHDBIX ettt ettt e e et et e et ettt ettt e ettt ettt e ettt et 73
4.13.1.1. Tabnuua part: Cpeactsa, MMUTbI Y HACTPORKN PUCK-MAPAMETPOB KITUEHTOB ....vevveenieenieanieaneaannnns 73
4.13.1.2. Tabnuua part_sa: CPEACTBA U JIUMUTBL . ....uue ittt et e e et e e et e ettt et e e et e e e rte e e ateeeaaaes 74
4.13.1.3. Tabnumua sys_events: TaBMMLA COBBITUM ......uuutenit et et et et e e e e et e e e e e e e e eaeenens 74
4.14. Notok FORTS_FUTINFO_REPL - ®btovepchbl: cnpaBoYHas U CECCUOHHASA MHPOPMALIAS ...t eiieeeaiieeeaiaaenns 75
4141, CXEMA LAHHDBIX ottt ettt e e et et e e ettt ettt ettt e e et ettt ettt et e 75
4.14.1.1. Tabnuua rates: CnPaBOUHNUK KYPCOB BATHOT .....uueuuteteanitte e antte e s aatee et e e et e e eate e e ateeeaaeens 75
4.14.1.2. Tabnuua fut_sess_contents: CnpaBOYHUK TOPrYEMbIX UHCTPYMEHTOB .. ...u.uuuueeeniieeeiiieeeainaeannnenn 75
4.14.1.3. Tabnuua fut_vch: CnpaBOUHUK TOPTYEMDBIX BKTUBOB ... ..u.uutee ittt eiteaeantteeeatee e aaneeeeaneeeananens 77
4.14.1.4. Tabnuua fut_instruments: CNPaBOYHUK MHCTPYMEHTOB  .....uuennuteee ettt eattte e atee e aee e aaieeeeaineenns 78
4.14.1.5. Tabnuua fut_bond_registry: CnpaBoYHUK NAPAMETPOB OOATALMM  ....uveeeeitieitieiieeaieeaieeaieenaeenns 79
4.14.1.6. Tabnuua diler: CIPaBOUHUK UMEH GOMPM ...ttt et te e et e ettt e et e et e e et e e r e e ataeeeaanes 80
4.14.1.7. Tabnuua sys_messages: COOBLLEHNSA TOPrOBOM CUCTEMBI . .....uu.ueeueeteeateeateeateeateeateeateanneanns 80
4.14.1.8. Tabnumua prohibition: BaAMPETBI ... ...ttt e e e e 81
4.14.1.9. Tabnuua multileg_dict: CIPABOUHMK CBABOK ...ttt ettt ettt ettt e et e e et e e et e e atee e aaaeeeanaes 82
4.14.1.10. Tabnuua delivery_report: OTUET O MOCTABKE  .......uueentte ettt ettt e ettt e e e e e et e e aaee e aneeeanas 82
4.14.1.11. Tabnuua fut_rejected_orders: OTBEPIHYTbIE B KITUPUHT 3AABKM . ..enuueinieeeeaieeeeieaeaiaaeannenns 83
4.14.1.12. Tabnuua fut_intercl_info: nHgopmauus o BM, paccuntaHHo No pesynsratam NpoMm. KIMpuHra ......... 84
4.14.1.13. Tabnuua fut_bond_nkd: HK[, Ha AaTbl BbIMAAT KYMOHOB .......eitete et eaiteeeaitee e ateeeaaiaeeannns 84
4.14.1.14. Tabnuua fut_bond_nominal: Paamepsbl BbINAaT HOMUHA/IBHOM CTOMMOCTU OBANTALMN .....vvnnnen.. 84
4.14.1.15. Tabnuua fut_bond_isin: CnpaBoOYHUK MHCTPYMEHTOB OOATALMM ....vvntiitieiiieiiee e eiee e aieeeans 84
4.14.1.16. Tabnuua usd_online: TPaHCAAUMA KYPCA USD ...ttt ns 85
4.14.1.17. Tabnuua investr: CIPABOUHUK KITMEHTOB .......ue ettt eitee e ettt e et e e ettt e e et e e et e e ate e e aaaaens 85
4.14.1.18. Tabnuua fut_sess_settl: Pe3ynbrarbl KIMPUHTA: PACUETHDBIE LLEHBI  .....uuet e e aiteeeaiee e aieeeannns 85
4.14.1.19. Tabnuua fut_margin_type: TUM MaPXUPOBAHUS .. ...onueete ittt ettt e st e e e e ee e aiee e aaeeens 85
4.14.1.20. Tabnuua fut_settlement_account: PACUETHBIN KO, .....oouiiiiiitit ittt eeeeaens 86
4.14.1.21. Tabnuua sys_events: TabMALLA COOBITUM ........ee.ueeeeee ettt e et e e e e e e e e e e aieeaaens 86
4.14.1.22. Tabnuua session: HHOPMALNS O TOPFOBOM CECCUM ... uetene et aneeaneeee e e eeeeeaeeaeanenn 87
4.15. Notok FORTS_OPTINFO_REPL - OnuuoHbl: cnpaBoyHas Y CECCUOHHAA MHADOPMALMA ... .uueieeeaiieeaiiieeaaiieaannns 88
4.15. 1. CXEMA LAHHDBIX .ttt ettt e e et et ettt ettt ettt e et ettt et e e e e 88
4.15.1.1. Tabnuua opt_sess_contents: CNpaBOYHUK TOPTYEMbIX UHCTPYMEHTOB .. ...uuureeeniieeeiieeeiiiaeeannns 88
4.15.1.2. Tabnuua opt_vch: CNpaBOYHUK TOPTYEMDBIX BKTUBOB ... ...u.uueenteeeettee e anteeeaaaneeeaaneeeeaneeeaneees 89
4.15.1.3. Tabnuua opt_rejected_orders: OTBEPrHYTbIE B KITUPUHT 3AABKM . ...onuuueeenteeeaieeeeiieaeaiieaeannens 90
4.15.1.4. Tabnuua opt_intercl_info: nHchopmaumsi o BM, paccumTaHHoli No pesynstatam NpoM. K/IMPUHIA .......... 90
4.15.1.5. Tabnuua opt_exp_orders: 3asBKM Ha IKCTIUPALMID ...t nutee ettt ettt e et e e et e e e tee e ateeeaaaaeenn 90
4.15.1.6. Tabnuua opt_sess_settl: PesynbtaThl KNMpUHra: BOAaTU/IbHOCTb U TEOPETUYECKMNE LIEHBl .....veennne.. .. 91
4.15.1.7. Tabnuua sys_events: TaBMMLA COBBITUM ......uuutint ettt et et et et e e e e e e e e e e e e aaeenens 91
4.16. Notok FORTS_MISCINFO_REPL - jononHutensHasa cnpaBovHas MHOPMALIMS . ...uueeieeeeaiiee e aeeeaieeeaniaennn 91
4.016. 1. CXEMA LAHHDBIX .ttt ettt ettt et et ettt ettt ettt et ettt ettt e et e e e 91
4.16.1.1. Tabnuua volat_coeff: Tabnmua ¢ KOIPHPULNEHTAMUN BONATUIIBHOCTU .ot ininie e aieeeeiiieaeaiieaanns 92
4.17. Motok FORTS_MM_REPL - VHhopmaumsa 06 0693aTeNbCTBAX MM ...t e e e 92
A.07. 1. CXEMA LAHHDBIX ettt ettt et et ettt ettt ettt et et ettt ettt e ettt 92
4.17.1.1. Tabnuua fut_MM_info: O653aTenbCTBa MM MO (PBIOUEPCAM ....'uttie ittt et e e e e e aaeess 92
4.17.1.2. Tabnuua opt_MM_info: O653aTeNbCTBA MM MO OMUMOHAM ....nuuieettee et e e e e e e eaee e aeaens 93
4.17.1.3. Tabnuua cs_mm_rule: Tabnuua c MHCTPYMEHTaMM AJ151 NepecyeTa LEeHTPasIbHOMo CTpalka ............... 93
4.17.1.4. Tabnuua mm_agreement_filter: Tabnuua c Homepamu 1 TMNaMmu 4OroBOPOB Ha OKasaHne Map-
L T =T o Yo D Yo7 1 1 94
4.18. MoTtok FORTS_CLR_REPL - KAVPUHIOBASA MHIOPMALIAN ..ttt ettt te ettt e et e e et e e et e e e e e e e et e e anaeenns 94
4.18. 1. CXEMA LAHHDBIX ettt et ettt et et e et ettt ettt et ettt ettt et et 94
4.18.1.1. Tabnuua money_clearing: KNMEHTCKNE AEHBIN B KITUPUHIE .....uuuee ettt e aitee e aeee e aeeeeaiaeeeanaeens 94
4.18.1.2. Tabnuua clr_rate: KypCbl BAUTHOT N MHAEKCOB ... .uuete ettt eittee e aatee e et e e e aee e et e e ae e e ateeeanas 95
4.18.1.3. Tabnuua fut_pos: nHdopmauys 0 NO3ULUOHHOM COCTOSAHMMN Ha MOMEHT BEYEPHETO K/IMPUHIa no
[0 8]0 LR T o7 L 95
4.18.1.4. Tabnuua opt_pos: nipopmanms 0 NO3ULUOHHOM COCTOSIHUM Ha MOMEHT BEYEPHEro K/IMprHra no on-
L0705 95
4.18.1.5. Tabnuua fut_sess_settl: PacyeTHbIe LEHbI MO IBIOUEPCAM . .....enutee ettt ettt e e atee e eataeeeaeeaeannns 96
4.18.1.6. Tabnuua opt_sess_settl: pacUeTHbIE LIEHbI MO OMUMOHAM ......u et teeeaatee e aee e eaieeeeaaeeeanans 96
4.18.1.7. Tabnuua pledge_details: TabnuLa AETANMNSALMN 3BTTOTOB .....uuee e nteaeatee e ateeeaanaeeeaeeaeanas 96
4.18.1.8. Tabnuua money_clearing_sa: KMEHTCKNE AEHBIM B KITUPUHIE .....uuutntteeaitee e aee e eaieaeaiieaeanns 97
4.18.1.9. Tabnuua fut_pos_sa: nHchopmaLmsi 0 NO3ULUOHHOM COCTOSIHUM HA MOMEHT BEUEePHEro KAMpUHra rno
[0 8]0 LR T o7 L 98
4.18.1.10. Tabnuua opt_pos_sa: nHopmaLms 0 NO3ULUOHHOM COCTOSAHUM HA MOMEHT BEYEPHETO KIMPUHTa
L 0T 0 17T oL 98
4.18.1.11. Tabnuua Sys_events: TaAB/IULA COBBITUM .......uente ettt et et e e e e e e e e e neeaes 99
4.19. TOTOK RTS_INDEX_REPL - BUPKEBDBIE MHOEKCDBI ...ttt ettt ittt ettt et e ettt e ettt e et ettt et e e e e e 99
4.09. 1. CXEMA LAHHDBIX .ttt ettt et ettt et et et ettt ettt e et ettt ettt et 99
4.19.1.1. Tabnuua rts_index: TABMNLEA MHIEKCOB .......uute ettt e e et e et e e e e e e e e e e e ateaeanes 99
4.20. Motok RTS_INDEXLOG_REPL - VICTOPUS 3HAUEHUIA MHAEKCOB ...ttt et et et et e e ete e e e e e e e e e e enaeenees 99




Lnto3 SPECTRA Plaza-2

4.20.1. CXEMA LAHHDBIX .ttt ettt et et et e et ettt ettt et e ettt ettt ettt 99
4.20.1.1. Ta6nuua rts_index_log: XKypHas 3HAUEHMIA UHAEKCOB .....e..uenteenteett et et eaieeateeateeaieenneennens 100

4.21. ToTOK FORTS_VM_REPL - BapUALMOHHAA MBPMKE ..ttt ettt e et ettt ettt e ettt ettt e e e e e e eeeens 100
L R I O T W 4T L )G P 100
4.21.1.1. Tabnuua fut_vm: BapraunoHHasa MapXa MO GIBIOUEPCEAM  .......uuete et aiete e e e aeeeaieeeananes 100

4.21.1.2. Tabnuua opt_vm: BapraumoHHasA MapXa MO OMLMOHEM ........uee et aiieaeatee e atee e aaiaeeanaeeenns 100

4.21.1.3. Tabnuua fut_vm_sa: BapnaumoHHas MapXa MO PBIOUEPCAM ......eeruteeeiitaeeaieeeaaee e aieeeaiaens 101

4.21.1.4. Tabnuua opt_vm_sa: BapnaLmoHHas MapXa MO ONMUMOHAM . .....ouuueeiteeeaiieeaaiteeeiaieeeaaineaanns 101

4.22. TTOTOK FORTS_VOLAT_REPL - BONMATUIIBHOCTD .ttt e et e e et ettt et ettt e e et et et ettt e e et a e e e ee e 101
4.22. 1. CXEMA LAHHDBIX ettt et ettt ettt e ettt et ettt e e ettt ettt ettt e 101
4.22.1.1. TabnunUa VOIat: BOMATUIIBHOCTD ...ttt ettt ettt e et e ettt e e et ettt e et e e et e e e e e anaeens 101

4.23. Notok FORTS_INFO_REPL - lononHuTeNbHas CrpaBoMHAA UHAIOPMALM .....nuuee et e aieeeaaeee e aiaeeeaaeeeanaans 102
4.23. 1. CXEMA LAHHDBIX ettt et et e ettt et ettt ettt e e e ettt e et e ettt e 102
4.23.1.1. Tabnuua base_contracts_params: MNapamMeTpbl 6230BbIX KOHTPAKTOB .. ....uuueeeenneeeanieeaaeeaeanns 102

4.23.1.2. Tabnuua futures_params: MapameTPbl (DBIOUEPCOB  .......uutt et iteee et e e e ee e aee e aaaeeaaneens 102

4.23.1.3. Tabnuua virtual_futures_params: MNapameTpbl BUPTYASIbHBIX (IBHOUEPCOB ....uvveniieeeiiieeaiiiaaannns 103

4.23.1.4. Tabnuua options_params: MapaMeTPbl OMLUAOHOB  .......uenuutee et attee et e e e atee e ateeeaaaeeaaans 104

4.23.1.5. Tabnumua sys_events: TaABMNLA COBBITUM ......uuutuit ettt ettt et et e e e e e e e e e e ee e eeaeeaneeees 104

4.24. Notok FORTS_TNPENALTY_REPL - VIHhopMaLmsa 0 CO0PAX 38 TPAHBAKLMM ...nnueee et e ateae e aieeeeaieeeaieaeanes 104
A.24. 1. CXEMA LAHHDBIX ittt et ettt ettt ettt et ettt e e ettt e ettt ettt e 104
4.24.1.1. Tabnuua fee_all: IHdpopMaumnsi 0 KOMMYECTBE HAYNCAEHHBIX BAIIOB .....uueie e e iieeeiieeeaieanns 104

4.24.1.2. Tabnuua fee_tn: [etannanpoBaHHast MHOPMaLMS NO KOIMYECTBY HEKOPPEKTHbIX TPAH3aKUWA ......... 105

4.25. MoTok MOEX_RATES_REPL - KypCbl BATOT OH-TIAAH ...ttt et et et et e e e e et et et e e e et e e e e e e naeanes 105
4.25. 1. CXEMA LAHHDBIX ettt et ettt ettt et ettt ettt e e e ettt ettt ettt e 105
4.25.1.1. Tabnuua curr_online: SHAYEHNS KYPCOB BAUITHOT . ..ennuutte ettt e aateee e aitte e ate e e atee e ateeeaaaeaeanes 105

4.26. Notok FORTS_FORECASTIM_REPL - MNpOrHo3 puckoB Noc/e BO3MOXHOW PABABUMKKM .....uueeneeenieaieaiiaaniaannanns 105
4.26.1. CXEMA LAHHDBIX ettt ettt ettt et ettt ettt et e ettt et ettt ettt e e e eeeas 105
4.26.1.1. Tabnuua part_sa_forecast: NporHo3 o6bema cBOGOAHBLIX CPEACTB AN PK ... 105

4.26.1.2. Tabnuua part_forecast: MporHo3 no 06LemMy cBO60HbIX CPeACTB, 6OKMPOBOK 1 3a10roB A1 b& ... 106

LT @ 4 [ o= T TSI (o V= 1 107
5.1. MeTog, FUtADOrder - [LOOABMEHUE BAABKM  .....nuuttt ettt ettt ettt ettt e e et e e et et e ettt ettt e et e e et e e e ate e e anaees 107
5.2. Metog FutAddMultiLegOrder - lo6aBneHve 3asiBKU N0 COCTABHOMY MHCTPYMEHTY . ..utniiieeaniiee e aiieeeaiaeeeaiieaaanans 108
5.3. MeTog, FULDEIOrder - YOAMEHME BASABKU  .....ue ettt e ettt ettt e ettt et e e ettt e ettt ettt e ettt e et e e ateeeeaanes 109
5.4. MeTopg, FutDelUserOrders - YAaNeHNE 3aSABOK MO TUMY .. ..uut ettt eitte e e ate e ettt ettt e e e e e e e e e rteeeanaaeeenn 109
5.5. MeTog, FutMoveOrder - NMepeMELLEHNE [ABYX BAABOK .. ... .uuue ettt et ee ettt e ettt et et e e ettt eaaa e e eateeeaaeens 110
5.6. MeTog, OptAddOrder - JOBABMEHME BAMABKM ...ttt ettt et e e ettt et et e e et et ettt ettt e e et e e et e e e e e e aaaens 111
5.7. MeTog, OptDEIOrder - YAAMEHUE 3AABKM ... ...uueee ettt ettt ettt e ettt ettt ettt ettt ettt e e et e et e e e rbe e e ataeeens 113
5.8. MeTopg, OptDelUserOrders - YAaNEHNE 38ABOK MO TUMY . ..unnutet et nttee e atee e et e e et e e e et e e et e e e ate e e ateeeannnes 113
5.9. MeTog, OptMoveOrder - MepPeEMELLEHNE LBYX BAABOK .. ... .uuut ettt ettt et et e ettt e et e e et e e e et e e e ataeeeaaeens 114
5.10. Metog FutChangeClientMoney - VIBMEHEHNE KITUEHTCKMX JIAMUTOB . ...unuute ettt ettt e ettt e e aeee e atee e aaee e anaeenns 115
5.11. MeTtog FutChangeBFMoney - N3MEHEHME JIUMUTOB BD ... ...t e s 116
5.12. Metog OptChangeExpiration - 3asBK/ Ha KCIUPALMIO OMLMOHOB ... ..nnuetet ettt e antee e aitee e et e e e atee e ateeeanieeens 116
5.13. MeTopg, FutChangeClientProhibit - 13MeHEHUE KNIMEHTCKUX OrPaHNUYEHNI ANA PBIOUEPCOB ....vie it iiieaiieaiiaanennnnns 117
5.14. Metog OptChangeClientProhibit - i3meHeHne KNMMEHTCKUX OTPaHNYEHMNIA A1 OMUMOHOB ......uvieteaeieaiieaieanaeannanns 118
5.15. MeTopg, FutExchangeBFMoney - MepeBof AeHEXHbIX CPeACTB MexXay AByMs B® ogHOM PO ... ... ....ccoviiiiiiiiinnn, 119
5.16. MeTog OptRecalcCS - VI3MEHEHNE LIEHTPAIBHOTO CTPAMKA ... v ettt et e et ettt e et et e et ettt e et e et e et e aaeeaeeanens 119
5.17. Metopg, FutTransferClientPosition - MepeHoc ghbloUYepCHOM NO3NLUN MEXAY BD ... 120
5.18. Metopg OptTransferClientPosition - MepeHoc ONUMOHHOM NO3NLUM MEXAY BD ... i e 120
5.19. Metog OptChangeRiskParameters - YnpaBnieHne pUCK-NapaMeTPaMM OMUMOHOB ... ruueeeanueeeeaniteeeiieeeaiinaeannns 121
5.20. MeTog, FUtTransferRISK - TTEPEHOC PUCKA .. ...ttt ettt et ettt et ettt et e e e et e e aeeeanes 121
5.21. Metog CODHeartbeat - CoobLieHne-xapTouT ansa ceperca Cancel on DISCONNECE ........oiiiviiiiiiiiii i 122
Tunbl OaHHbIX MAATGIOPMBI PlazZa-2 ... .. et ettt ettt et ettt et et et e e e e e e 122
(O pToT= = To LT o Q04T =T k= 0T = 123




Lnto3 SPECTRA Plaza-2

Ao d
|/|CTOpI/I$| N3IMEeHeHN"
Aata N3meHeHus
02.06.2017 BHeceHHble n3MeHeHus:
» B tabnuuy multileg_dict notoka FORTS_FUTINFO_REPL pgo6aeneHo none leg_order_no.
* B T1abnuuy fut_margin_type notoka FORTS_FUTINFO_REPL po6asneHsl nons UCP_type, prohibit_coeff,
prohibit_type.
18.05.2017 BHeceHHble n3mMeHeHus:
* B 1abnuupl fut_pos, opt_pos, fut_pos_sa un opt_pos_sa notoka FORTS_CLR_REPL go6asneHbl nons xpos_heg
1 xpos_end.
e B Tabnuuy pledge_details notoka FORTS_CLR_REPL pgo6aBneHbl nonsa xamount_beg, xpay, xamount,
Xamount_beg_money, xpay_money, xamount_money.
15.05.2017 BHeceHHble n3MeHeHus:
e B 1abnmupl common notokoB FORTS_FUTCOMMON_REPL n FORTS_OPTCOMMON_REPL go6aeneHbl nons
xamount_buy, xorders_buy amount, xamount_sell, xorders_sell_amount, xamount, xcontr_count, Xpos.
B Tabnuupl orders NOTOKOB FORTS_ORDBOOK_REPL, FORTS_FUTORDERBOOK_REPL "
FORTS_OPTORDERBOOK_REPL gob6aBneHbl noss xamount, xamount_rest, xinit_amount.
» B Ttabnuuy position notoka FORTS_POS_REPL go6asneHbl nons xpos, xbuys_qty, xsells_qty, xopen_qty.
05.05.2017 BHeceHHble N3MeHeHUsA:
» B Ttabnuuy deal notoka FORTS_DEALS_REPL go6asneHbl nons xpos n xamount.
» B Ttabnuuy multileg_deal notoka FORTS_DEALS_REPL go6asneHo nose xamount.
» B Tabnuuy orders_log notoka FORTS_FUTTRADE_REPL po6aBneHbl Nons xamount 1 xamount_rest.
» B tabnunuy multileg_orders_log notoka FORTS_FUTTRADE_REPL go6asneHbl nons xamount n xamount_rest.
» B Tabnuuy deal notoka FORTS_FUTTRADE_REPL fo6aBneHbl noss Xpos u xamount.
» B Ttabnuuy multileg_deal notoka FORTS_FUTTRADE_REPL fo6aBneHo none xamount.
» B 1tabnuuy user_deal notoka FORTS_FUTTRADE_REPL fo6asneHbl nons xpos u xamount.
» B 1abnuuy user_multileg_deal notoka FORTS_FUTTRADE_REPL pfo6asneHo none xamount.
» B Tabnuuy orders_log notoka FORTS_OPTTRADE_REPL go6aBneHbl noasi xamount u xamount_rest.
» B Ttabnuuy deal notoka FORTS_OPTTRADE_REPL fo6asneHbl nons xpos 1 xamount.
» B 1abnuuy user_deal notoka FORTS_OPTTRADE_REPL go6asneHbl nons xpos 1 xamount.
» B Tabnuuy orders_log notoka FORTS_ORDLOG_REPL po6asneHbl nons xamount u xamount_rest.
» B tabnunuy multileg_orders_log notoka FORTS_ORDLOG_REPL go6asneHbl nons xamount n xamount_rest.
24.03.2017 BHeceHHble N3MeHeHUsA:
« B T1abnuue fut_vcb notoka FORTS_FUTIINFO_REPL nons exch_pay, exch_pay_scalped, clear_pay,
clear_pay_scalped, sell_fee, buy fee, exch_pay_spot, exch_pay_spot_repo, client_code 3anosHATCS 3HaYeHU-
AMW N0 YMONYAHWIO (HY/IN, NYCTble CTPOKM).
« B T1abnuue opt vcb notoka FORTS_OPTINFO_REPL nonsa exch_pay, exch_pay scalped, clear_pay,
clear_pay_scalped, sell_fee, buy_fee, is_spec, spec_spread, client_code 3anonHsaoTca 3Ha4eHNAMN MO yMonya-
HUIO (HY/IN, NYCTbIE CTPOKM).
28.12.2016 [Jo6asneH pasgen "Motok FORTS_FORECASTIM_REPL - [MporHo3 p1uckoB nocie BO3MOXHOM pasgBukkn'.
21.12.2016 B COOTBETCTBUM C NOMMTUKON AeKOMUCCUM NPOrpaMMHOro obecneyeHuns ¢ 5 fekabpsa 2016 npekpatleHa nogaepxka
API P2ClientGate n 6ubnuotek Plaza-2 Bepcuii Mnague nnv paBHbix 198. 3T0 U3MeHeHWe OTMEHSIET 1 06paTHYIO
COBMECTMMOCTb: LLU/I03bl C GUGANOTEKAMU BEPCUIT MNajLle nan paBHbIMU 198, a Takke HanucaHHbIe C UCNOMb30Ba-
Hvem API P2ClientGate, He cmoryT Nnpofo/kaTb CBOH paboTy.
30.08.2016 VI3MEHEH CnUCOK CMHXPOEBEHTOB B Tabnuue sys_events B notokax FORTS_PART_REPL, FORTS_CLR_REPL,
FORTS_INFO_REPL.
18.05.2016 BHeceHHble n3MeHeHus:

* YpaneHo onucaHue MeTofoB A pa6oTsl co Cnotamu:
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Aata

N3meHeHus

« "FutChangeBrokerVch - i3meHeHune napameTtpos 6@ no BA";
« "FutChangeClientVcb - Vi3meHeHue KIMeHTCKMX napameTpos no BA";

« "FutChangeMoney - /I3meHeHne nuMuTa Ha NoKynKy CnoToB no bo".

B tabnuuy fut_instruments notoka FORTS_FUTINFO_REPL po6asneHo none exec_name (Mpr3Hak CPOYHOCTU
OnunoHa).

» [No6asneHo onucaHve metoga "OptChangeRiskParameters - YnpasneHue puck-napamerpamu OnumMoHoB".

* 13 coobueHus "FutChangeClientMoney - /I3MeHeHve KNneHTCkMX NMMUTOB" yaaneHo none num_clr_2delivery.
[na cTapbix Bepcuii coobLeHuii 3To none GyAeT UTHOPYPOBATLCS B Clyyae 3arno/iHEHNS.

» [o6aBneHo onucaHune metoga "FutTransferRisk - MepeHoc pucka”.

+ [lobaBneHbl koAbl Bo3Bpara: 75, 331, 339, 383, 4127, 4138, 4139, 4150-4155, 9999, 10000, 10001, 10004-10006.
» B notok FORTS_FUTINFO_REPL po6asneHbl Tabnumubl fut_settlement_account u fut_margin_type.

» B notok FORTS_PART_REPL pgo6aBneHa Tabnuua part_sa.

* B notok FORTS_CLR_REPL go6asneHbl Tabnumupl: money_clearing_sa, fut_pos_sa, opt_pos_sa.

* B notok FORTS_VM_REPL pgo6asneHbl Tabnuubl fut_vm_sa n opt_vm_sa.

B tabnuuy part notoka FORTS_PART_REPL go6asnexbl nonst num_clr_2delivery n exp_weight.
* 3 Tabnuubl part notoka FORTS_PART_REPL yaaneHo none cal_exp_extra_risk.

« B Tabnuuy virtual_futures_params notoka FORTS_INFO_REPL po6asneHbl nons exp_clearings_bf un
exp_clearings_cc.

* 3 Tabnuupl virtual_futures_params notoka FORTS_INFO_REPL yaaneHbl nonsa allow_use_extra_exp_risk u
calc_extra_exp_risk.

14.10.2015

[o6asneHo onucaHme CODHeartbeat.

14.10.2015

B Tabnuuy fut_sess_contents go6aeneHo 2 HoBbIX nonst: petyield_coeff n petyield_total.

12.08.2015

[o6aBneHbl HOBble KoAbl owm60kK (200 - 208).

23.01.2015

B "OnucaHue Toproeoro wo3a" fobasneH pasgen "O6paboTka HeLTaTHbIX CUTyauuii".

22.01.2015

[ob6asneH pasgen "ABTOMATUYECKOE CHATUE 3as1BOK MPU OTK/IHOYEHUM NONb30BaTeNs OT TOPros".

16.12.2014

OTpe,anTVIpOBaH CNMCOK Koaos OLUNGOK.

29.09.2014

[o6aBneHa pacwmgpoBka Tabnmubl prohibition notoka FUTINFO.

18.08.2014

[lo6asneHbl Kofapl own60K ASTS.

24.07.2014

B tabnuuax fut. MM_info n opt_MM_info notoka FORTS_MM_REPL Tenepb TpaHcupyoTcs obsa3aTtenscTea Map-
KeT-MelikepoB C AeTasm3aumeid 40 CeMU3HaYHOro KNMEHTCKOro Koaa.

dopmartbl coobLyeHnin-TpaHsakuumii FutTransferClientPosition n OptTransferClientPosition Tenepb NgeHTUYHbI.

M3 notoka FORTS_FUTINFO_REPL yaaneHa Tabnuua fut_ts_cons.

17.07.2014

M3 Tabnnybl ORDERS notoka FORTS_ORDBOOK_REPL yganeHo none client_code

25.04.2014

B notok FORTS_MM_REPL po6asnexa Hosas Tabnuua mm_agreement: Tabnvua c Homepamu n Tunamu [,orosopos
Ha OKasaHue MapKeT-MelikepcKux yCnyr.

15.04.2014

[Jo06aBneHbl HOBble KOMaHfbI:
* TMepeHoc tbloyepcHOl No3nLmmn Mexay Bd

MepeHOoC ONUMOHHOM no3vumn Mexay Bd

14.01.2014

[o6aBneHbl HOBblE NONSA:

« fulfil_min - npoyeHT MUHMMaIbHOTO UCMOJTHEHNS 06513aTeNIbCTB 3a TOProBYH0 CECCUID
fulfil_partial - npoueHT YacTUYHOro NcnonHeHWs 06sA3aTeNbCTB 3a TOProBy CECCUI0
fulfil_total - npoLeHT NONHOro NCNONHEHNS 06A3aTeNLCTB 3@ TOProBy CECCUIO
is_fulfil_min - npu3Hak MMHMMa/IbHOrO MCNONHEHUSI 0653aTeNbCTB B TEKYLLWIA MOMEHT

is_fulfil_partial - npn3aHak 4acTUYHOrO NCNOMHEHUS 06A3aTENLCTB B TEKYLLMIA MOMEHT
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Aata

N3meHeHus

is_fulfil_total - npuaHak NOMHOro NCNOMHEHNSA 0643aTeNbCTB B TEKYLLUA MOMEHT

B Tabnumubl fut_MM_info, opt_MM_info notoka FORTS_MM_REPL

31.05.2013

[o6asneHo HoBOe none:
* rate_id - geHTudpmkaTop Kypca

B Tabnuuy clr_rate notoka FORTS_CLR_REPL

18.04.2013

Lo6aBneH aHOHUMHbI NoTok orderbook:

* FORTS_ORDBOOK_REPL

[o6asneHo none:

* ext_reserve - [lonofHATENbHbIA pe3eps

B Tabnuuy money_clearing notoka FORTS_CLR_REPL

YpaneH notok FORTS_CLMONEY_REPL

12.04.2013

[o6asneHo HoBOe none:
« exch_pay - BupxeBoli c6op 3a 1 KOHTpaKT B py6/six

B Tabnuuy fut_sess_contents notoka FORTS_FUTINFO_REPL

10.04.2013

[Jo6aBneHo HOBOe none:
» exch_pay - BupxeBoii c60p 3a 1 KOHTPaKT B py6nsix

B Tabnuuy opt_sess_contents notoka FORTS_OPTINFO_REPL

26.03.2013

[Jo6aBneHo HOBOe none:

* rate_id - igeHTudmkaTop Kypca

B Tabnmubl fut_vcb n opt_vcb notokoB FORTS_FUTINFO_REPL n FORTS_OPTINFO_REPL
[Jo6aBneH NOTOK penimkaumm:

* MOEX_RATES_REPL - Kypcbl Ba/110T OH-n1aliH

[o6aBneHa HoBas Tabnmua:

* rates - CnpaBoYHUK KypCOB BasllOT

B notok FORTS_FUTINFO_REPL

27.11.2012

M3meHeHune onucaHusa Tabnuupl user_deal.

01.11.2012

[lo6aBneHo onvcaHue AByx cobbITUIA ANa Tabnuubl Sys_events.

30.10.2012

OGHOB/EHVE AOKYMEHTALM:

* B pasgene "MeTtog FutChangeMoney - ViameHeHre numnta Ha Nnokynky cnotos no 6" gonosnHeHo onucaHve na-
pameTpa limit_spot_buy.

* B pasgenax "Metog FutMoveOrder - MNMepemelueHne asyx 3asasok” n "Metog OptMoveOrder - MepemeLleHune aByx
3a5BOK" [OMNOSTHEHO ONUcaHne Nornkn paboTbl komaHasl MoveOrder.

22.10.2012

O6HOBNEHVE JOKYMEHTALMN:

* BHeceHbl n3MeHeHus B pasgesnsl: "Monb3osarenu. MNMpueaska nosb3osarens K yyacTHuky Topros”, "CocTas, ycTa-
HoBKa 1 HacTpoiika MO wno3 SPECTRA Plaza-2", "PekomeHgaummn no BKIYEHWIO paHTalimoB PTC B npuioxe-
HWe nosib3oBaTens npyu pacnpocTpaHeHnn nosbL30BaTeIbekoro MO CTOPOHHMM KOMMNaHuaM", "BoccTaHoB/eHME U
no3gHui BXog,".

* YnaneH pasgen "NHTtepdelic TexHMYeckoro LeHTpa ".

10.02.12

O6GHOBNEHNA AOKYMEHTALUN:
* B pasgen "Ocob6eHHOCTUN NCMONb30BaHUs LWo3a" Ao6aBieH NyHKT "KomaHab!".
» [No6asneH pasgen "MpuocTaHOBKa TOProB AJ1s1 paclUMpPeHUst NMMuTa koniebaHuii LeH caenok”.

* lcnpaBneHa owmnbka B onMcaHum hopmysbl pacyeTa LeHbl oblovepca.
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Aata

N3meHeHus

* OGHOB/IEHO OnucaHue NHCTa/I1aATOpa Wik3a.

09.02.2012

[JlobaeneHo HoBoe none:

* login_from - JlorvH nonb3oBarens, NOCTaBMBLLETO 3as1BKy

B Tabnmubl:

« fut_rejected_orders - OTBEprHyTblE B KNIMPUHT 3asBK/

* opt_rejected_orders - OTBEPrHyTble B K/IMPUHT 3a5BKU

MOTOKOB:

* FORTS_FUTINFO_REPL - ®bloyepchl: cnpaBoyHas U CeCCUOHHas nHpopmMaums

* FORTS_OPTINFO_REPL - OnumMoHbl: cnpaBoyHas U ceCCUOHHas MHopmMaums

24.01.2012

B Ta6nuuy orders noToKoB:

* FORTS_FUTORDERBOOK_REPL - ®btouepchl: Cpes cTakaHa
« FORTS_OPTORDERBOOK_REPL - OniyoHbl: Cpes cTakaHa
fo6aBneHbl cneyrolme nons:

* init_moment - Bpemsi nosBieHns 3asBku

* init_amount - HayanbHOe KOIMYECTBO B 3as1Bke

23.01.2012

[ob6asneHa Tabnuua cobbITUiA Sys_events B NOTOKW:
¢ FORTS_CLMONEY_REPL - [leHbrv B KNUPUHF

* FORTS_CLR_REPL - KnupuHrosast nHcopmauus

17.01.2012

B tabnuuy fut_vcb notoka FORTS_FUTINFO_REPL go6aeneHo none exch_pay_spot_repo, cogepxallee 61upxeBon
c6op no Peno

12.01.2012

[lobaBneH NOTOK pennvkauum:

* FORTS_ORDLOG_REPL - noTok, B KOTOPOM NepejaroTcs Bce AeicTBUS C 3asBKamyi B aHOHUMHOM Buae

02.11.2011

[o6aBneHbl HOBblE NONS:

» [None comment - KommeHTapwuii Tpeligepa

» [Mone ext_id - BHelwHuii Homep

B Tabnmubl:

 fut_rejected_orders - OTBeprHyTble B K/IMPUHT 3aABKN

* opt_rejected_orders - OTBEprHyTble B KIMPUHT 3a5BK/

25.11.2011

[o6asneH pasgen "Mcnonb3oBaHue TECTOBbIX NPUMEpPOB".

7.11.2011

PeBu3uns gokymeHTa. lopabotaHbl pasgensl "BeegeHne” n "OnncaHvie Toprosoro wo3a”. JlobasneH pasgen "Kpart-
Kuin 0630p cnuctembl SPECTRA".

20.10.2011

[lobasneHbl cnegyrowme nons:

 lMone theor_price_limit - TeopeTnyeckas LUeHa onumMoHa, paccunTaHHas UCXOASA U3 KOTMPOBKU dhblouepca, orpaHm-
YEHHOW NMMUTOM

 lMone vm_real, cogepxaliee Tekyulyo BM no onuuoHam, paccuMTaHHyto UCXOAA U3 PbIHOYHOW KOTUPOBKM ONLu-
oHa theor_price. MNpun aTuM, 3HaYeHWe B CTApPOM MO/E VM PacCcyUUTbIBAETCA UCXOASA U3 OrpaHUYeHHON KOTUPOBKY
onuuoHa theor_price_limit.

[lobasneHa Tabnuua cobbITWin Sys_events B NOTOKM:

* FORTS_FUTTRADE_REPL -- ®blouepcbl: 3asBK/ U CAESKA

* FORTS_OPTTRADE_REPL - OnuuoHbl: 3asBK/ U CAENKN

* FORTS_POS_REPL - ViHthopmaums o no3nuusx

e FORTS_PART_REPL - Hdopmauus o cpeacTBax U immmnTax

* FORTS_FUTINFO_REPL - ®bloyepchbl: cnpaBoyHast U CeECCUOHHas nHdopmauums
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* FORTS_OPTINFO_REPL - OnumMoHbI: cripaBoyHas 1 ceccuoHHas uHdopmMauus

* FORTS_INFO_REPL - lononHuTenbHas cnpasovHas uHgopmMauns

4.10.2011

[o6aBneHbl NOTOKM peninkauum:

* FORTS_CLR_REPL - noToK, TpaHCAVPYIOLLMIA KNMPUHTOBYIO MHhopMaLmio, B TOM Yncre nHopmaums o cbopax
1 BM Ha MOMEHT KnvpuHra, 3athukcmpoBaHHble 3Ha4YeHNSA KypCOB BaJTIOT, MCMO/b3yeMble A1 PACYETOB, a Takke
pacyeTHble LieHbl KIMpuHra

* FORTS_MM_REPL - noTtok, cogepxalumii nHchopmauuio 06 obs3atensctBax MM B pexume OH-naiH

M3mMeHeHbl HOMepa KoMaHz, TOProBbIX onepauuii A1 noAaepX K1 BO3MOXHOCT MOHUTOPVHIA BPEMEH MosiHoli 06pa-
60Tk, BK/tOYas kKaHan [0 Nonb3oBatens.

14.09.2011

VicnpasneHsbl OLUNOKM B 3HAYEHMSAX MO YMONYaHNI0 HEKOTOPLIX KOMaHA: Ecniv napameTp ABASETCA CTPOKOBbIM - €70
3Ha4YeHne no ymonvyaHumo 6epeTcs:| B KaBbl4KM

15.04.2011

[Jo6asneHbl cnegytolme nons:

* none status Tabnuupl diler notoka FORTS_FUTINFO_REPL - nHdopmauus no pasgenam Po n 6o

* none status Tabnuupl investr notoka FORTS_FUTINFO_REPL - nHdopmaumsa no KAMeHTCKUM pasgenam
* none vm_order_reserve notoka FORTS_PART_REPL - peseps BM no 3asBkam

* none waprice notoka FORTS_POS_REPL - cpegHeB3BelLeHHas LeHa

M3mMeHeHnsa B cucteme KOMaHApl:

e BaxHo: nsamenusncs gopmar komaHg FutAddOrder, OptAddOrder n FutAddMultilegOrder - B kaxayto 13 KOMaHg
no6asneH napametp dont_check_money. VisMeHWIUCb naeHTUMKaTopbl kKOMaHA. KomaHabl cTaporo gpopmara
NOALEPKMBAIOTCS CO CTapbIMW UAEHTUMKATOPAMU.

» [No6aBneHa komaHga FutExchangeBFMoney, npegHa3HayeHHas 47151 BbINONHEHUS NepeBOAOB Mmexay B® pasae-
namu

28.03.2011

B tabnuuy multileag_deal notoka FORTS_FUTTRADE_REPL fo6asneHo none buyback_amount, cogepxatiee cym-
My obpaTHoOro Bblkyna Ans caenok Peno

24.03.2011

[o6asneH notok RTS_INDEXLOG_REPL, TpaHcivpyowuii UICTOpU0 n3MeHeHust niaekcos PTC

01.02.2011

[ns komaHgbl FutChangeClientVcb nsmexen Tnn napametpa code_vcb c ¢4 Ha ¢25. HoBblIli (hopMaTt KoMaHAbl UMeeT
Kog, coobuieHns 33. Kog 0TBETHOTO COOBLLEHNS 415 KOMaHbl He U3MEHUSICS.

B gokymeHTauuio p,o6aBneH CnpaBO4YHMK KOAOB BO3BpaTa KOMaHA4,.

27.01.2011

VcnpaeneHa owwnbka B fokymeHTauum - napameTp check_limit komang OptAddOrder n OptMoveOrder 6b11 onucaH
HeKoppeKTHO. MpaBu/bHble 3HaYeHKs NnapameTpa: 0 - He BbINOSIHATb NPOBEPKY, 1 - BLINO/IHATL NPOBEPKY.

24.12.2010

VicnpaeneH psg owm60K B MMEHOBAHWM MOl KOMaH, a Takke 3HaueHUsl Mo YMOJTYAHUI0 HEKOTOPbIX KOMaHA;:
« 3HaueHue no ymonuaHuio napametpa ext_id gna komanabl FutDelUserOrders yctaHoBneHo B 0.

e 3HauyeHVs no ymonyaHuo napameTrpoB comment, hedge, broker_to, ext_id, trust, date_exp ANns komaHzbl
FutAddMultiLegOrder yctaHoBneHbl B O Un MyCTYHO CTPOKY B 3aBUCMMOCTU OT TUMa COObLLEHUS.

* 3HauyeHve nNo ymosnyaHuto napameTpos pricel u price2 nns komaHasl OptMoveOrder ycTaHoBNEHbI B 0.
» 3HauveHvie no ymonyaHuio napametpa no_fut_discount gns komangsl FutChangeClientMoney yctaHoBneHo B 0.
* 3HauyeHvie no ymonyaHuto napametpa limit_spot ana komaHabl FutChangeBrokerVcb yctaHoBMeHo B -1.

« B orBeTax komaHg FutChangeClientMoney, FutChangeBFMoney, FutChangeClientVch n OptChangeExpiration no-
ne Message vcnpaBneHo Ha message N5 AOCTUXEHUS eAnHO006pasns ¢ 0CTaslbHbIMU KOMaH4aMU.

26.11.2010

i3mMeHeH hopMaT arpervpoBaHHbIX CTakaHOB - y6paHO none price2. Tenepb none price NPUHUMAET pPa3/IMyHbIf
CMbIC/1 B 32aBMCMMOCTM OT 3Ha4YeHust npusHaka 0x1000 nHcTpymeHTa (none signs Tabnuubl fut_sess_contents notoka
FORTS_FUTINFO_REPL): B cnyyae ycTaHOBK/ NpU3Haka none price COAEPXMUT CTaBKy, MHAYe - CBOM-LiEHY.

15.10.2010

HoBble npu3Hakn MHCTpyMeHTa (none signs tTabnuupl fut_sess_contents notoka FORTS_FUTINFO_REPL):
* 0x800 - npusHak nHcTpymeHta RTS Money

* 0x1000 - npr3HaK OCHOBHOW LieHbl 718 COCTaBHbIX MHCTPYMeHTOB (O - KOTUPYETCS B CBOMN-LEeHe, 1 - KOTMpyeTcs
B CTaBKe)

10




Lnto3 SPECTRA Plaza-2

Aata N3meHeHus
HoBoe 3HaueHMe npu3Haka COCTaBHbIX WHCTpyMeHTOB multileg_type (Tabnuubl fut_sess_contents notoka
FORTS_FUTINFO_REPL. Ansa csonos RTS Money npvHMMaeT 3HavyeHune 2.
HoBsoe none B ctakaHax arpernpoBaHHbIX KOTUPOBOK - price2. Vicnonb3yeTcsa A5 CBOMNOB - B fJaHHOE Mnosie 3anucbl-
BaeTCs CBON-LeHa.
14.09.2010 B notokn FORTS_FUTCOMMON_REPL n FORTS_OPTCOMMON_REPL go6aBneHbl 3Ha4eHUs1 LieH OTKPbITUA Y
3aKkpbITuA (Nons open_price u close_price).
B notok RTS_INDEX_REPL fo6aBneHbl 3Ha4YeHus kanutanmsaumm n o6beéma ans nHAekcos (nons cap n volume).
07.07.2010 B Tabnuuy c nHdpopmaymeit o ceccum session notoka FORTS_FUTINFO_REPL po6asneHa uHcopmauums 06 nHTep-
BaJle nepeHoca no3uuuii (nons pos_transfer_begin u pos_transfer_end)
[lo6aBneHbl Tabnnubl:
 fut_sess_settl B notok FORTS_FUTINFO_REPL c pacyeTHbIM/ LleHaMu 3a NPOLLEALLNIA KIUPUHT
» opt_sess_settl B notok FORTS_OPTINFO_REPL co 3Ha4eH1sIM1 BONIaTU/IbHOCTW U TEOPETUYECKOIA LIEHBI ONLMOHA
Ha MOMEHT K1puHra
15.06.2010 VcnpaBneHa own6ka B onncaHnm komaHabl FutAddMultiLegOrder: Tun napametpa isin_id nameHeH c25->i4
B Ta6nuue delivery_report notoka FORTS_FUTINFO_REPL nons oblig_uni v fulfil_uni Tuna i4 3ameHeHbl Ha nons
oblig_qty v fulfil_qty Tvna i8.
31.05.2010 B Tabnuubl fut_sess_contents u fut_instruments notoka FORTS_FUTINFO_REPL go6asneHo none step_price_curr.
B notokn FORTS_FUTCOMMON_REPL n FORTS_OPTCOMMON_REPL B Ta6nuuy common go6asneHbl nons 4n1s
COBOKYMNHOTO cnpoca u npeanoxenus: orders_sell_qty, orders_sell_amount, orders_buy_qty, orders_buy_amount.
17.05.2010 [lobaBneHa nHdopmauus 0 napaMmeTpax MHCTPYMEHTOB:
» Tabnuupl base_contracts_params, futures_params, virtual_futures_params, options_params
[Jlo6aBneHa nHdopmaLys 0 CTOMMOCTM LLara LieHbl MHCTPYMEHTa B BEYEPHWI KNMPUHT — none step_price_clr Tabnuubl
fut_sess_contents notoka FORTS_FUTINFO_REPL, a Takxe B NpoM. KNMpWHT — nosie step_price_interclr Toii xe
Tabnmupl.
19.04.2010 I3MeHeHbI TUMbl MHOTUX NONEN, B YaCTHOCTK:

* 00BLEM arpervpoBaHHbIX cTakaHos d16.5 -> i8

* HanpaBs/ieHue 3asBoK i4 -> il

* MPU3HaKN NHCTPYMEHTOB (Signs) il -> i4

Tabnunua money_clearing nepeHeceHa 13 notoka FORTS_FUTINFO_REPL B notok FORTS_CLMONEY_REPL.
MepenmeHoBaHb!:

» Tabnuua repo_orders_log -> multileg_orders_log

* Tabnuua repo_deal -> multileg_deal

* komaHga FutAddRepo -> FutAddMultiLegOrder

[o6aBneHbl:

e Tabnvua multileg_dict — cnpaBoYHMK CBA30K

nons price_dir, multileg_type, legs_qty Tabnuubl fut_sess_contents
* M0NSA C NAEHTUMKATOPOM U LieHOV caenkn B Tabnuupbl orders_log (hblo4epcHYto 1 ONUMOHHYO

» nons fee_sell, fee_buy Tabnuubl deal notoka FORTS_OPTTRADE_REPL

notoku FORTS_FUTORDERBOOK_REPL 1 FORTS_OPTORDERBOOK_REPL ¢ nHopMaLyeii 0 TekyLiem co-
CTOAHMN CTaKaHOB

» Tabnuua broker_params notoka FORTS_INFO_REPL

» Tabnuupl fut_instruments notoka FORTS_FUTINFO_REPL
e Tabnvupl usd_online notoka FORTS_FUTINFO_REPL
YpaneHsol:

* none state Tabnuubl opt_sess_contents
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Aata N3meHeHus
16.03.2010 M3meHeH onucaHve koMaHAabl FutAddRepo: ¢ BMecTo mapamerpa swap_price, Tenepb MCNosb3yeTcs napamerp
repo_rate
24.02.2010 [ob6asneHo:
« onucaHue Tabnuy repo_orders_log, repo_deals
* OnucaHune CTaTycoB 3asBOK 1 cenok Peno
* OMucaHne HOBbIX CTaTyCOB 3asBOK U CAEMOK
e onucaHue komaHapl FutAddRepo
» none last_deal_id B Tabnuuy position notoka FORTS_POS_REPL
18.01.2010 e [obaBneHo onucaHve komaHg: FutChangeBrokerVch, FutChangeClientProhibit, FutChangeMoney,
OptChangeClientProhibit
» [o6asneHo none limits_set Tabnuupl part notoka FORTS_PART_REPL
* licnpasnieH pag oWnOOoK B ONUCaHUN KOMaH[,
15.01.2010 * I3mMeHeHbI TUNbl AEHTUNKATOPOB 3aABOK U caenok (i4 -> i8)
* I3MeHeHbI TUMbl CTaTYCOB 3asBOK U cAenok (i2 -> i4)
* VicnpasneH pag ownboK B ONMCaHUN KOMaH,
25.11.2009 VcnpasneH psag owmnb0K B ONUCaHUM KOMaHZ,
03.11.2009 [ob6aBneHa nogaepxka 3afaHnsa KogoB 6poKepoB NMpy OTNpaBke CO0bLLEeHNI
30.10.2009 [lo6aBneHbl KOMaHApbl yNpaBneHnst IMMUTaMu KNMeHToB
10.08.2009 [o6aBneHbl CIpaBOYHMKA MHCTPYMEHTOB MO OMLMOHaM
15.07.2009 [lo6aBneHo onvcaHne cnpaBoYHbIX MOTOKOB pensmkaLmm
17.06.2009 [ob6aBneHo onucaHve komaHz ynpasneHus 3asaskamu 455 blo4yepcoB 1 ONLUOHOB
27.03.2009 [lo6aBneHo onvcaHne NOTOKOB penvkauum ‘common’
20.03.2009 MepBas Bepcus fOKyMeHTa
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1. BBegeHue

1. HasHauyeHune AOKyMeHTa

Llenbto fOKyMeHTa ABNSIETCS OCBELLEHNE BCETO KOMI/IeKca MHGIopMauum, Heobxo4Mmoii Nnob30BaTessAM Npy NPOEKTMPOBaHNN U paspa-
60TKe nMporpammHOro obecneveHus gas goctyna Ha pelHOK SPECTRA ¢ ncnonb3oBaHvneM wno3a SPECTRA Plaza-2. B gokymeHTe pac-

CMaTpUBAIOTCS CIeAyHoLLmMe BONPOChI:

« O6wWwii 0630p cucteMbl SPECTRA — TOProBble MHCTPYMEHTbI, Y4ACTHUKW TOPrOB, TOPrOBblE OMepaLyy, ynpaeneHne puckamv v nmu-
TUPOBaHWe onepauuii u T.n.

» CocTaB, ycTtaHoBKa U HacTpoiika MO wno3 SPECTRA Plaza-2. MNprBognTca onvcaHue AeiicTBuiA nonb3oBaressi Mo YCTaHOBKE W Ha-
cTpolike MO, TpeboBaHwWi1 k annapaTHoli 1 NPOrpaMMHOL MHPaCcTPYKTYpam, a Takke fatoTcs 06LumMe pekoMeHAaLmm No NCMob30BaHMIO

nporpamMmmMmHoro obecneyeHus.

« CocTaB TpaHC/Mpyemoii nHdopmauun. MNprBoANTCS onvcaHue NOTOKOB PenvKauum 1 TpaHC/IMpyeMbIxX Tabnumy,

« TMNepeyeHb ynpaBstoLLMX KOMaHL,

+ CnpaBouHblE AaHHbIe.

2. Kpyr nonb3oBareneii

[aHHbIli [OKYMEHT NpefHa3HayeH An1s 6U3Hec-aHa/IMTUKOB, CUCTEMHbIX apPXMTEKTOPOB U NMPOrpaMMUCTOB, yHaCTBYHOLLMX B NPOEKTVPOBAHNM
1 pa3paboTke NporpamMmMHOro obecnedyeHuns gns goctyna Ha pbiHok SPECTRA ¢ ucnonb3oBaHvem wio3a SPECTRA Plaza-2.

3. CokpalieHuns

B pamMkax HacTOSILLEro JOKYMeHTa UCMOJIb3YHOTCA Cefytowye CoKpaLleHus:

TepmuH OnpepeneHue
BA Ba3oBblii aKTuB
[510] Bpokepckas chupma (TOproBbliii YsieH)
BM BapuaunoHHasa mapxa
ro [apaHTuiiHoe obecneyeHne
KL, KnupuHrosblii LieHTp
MM MapkeT-Maiikep
HKA HakonneHHbIA KyNMOHHbIA J0X04
no MporpammHoe O6ecneyeHne
Po® PacueTHast dompma (KMPUHIoBbIA YneH)
TC ToproBsasi cucrema
LB LleHHasn 6ymara
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2. Kpatkuii 0630p cuctembl SPECTRA

2.1. CyobeKTbl (y4aCTHUKU) TOPros

Cy6bekTbl (Y4acTHUKMN) TOProB 3TO:
» PacueTHble chupmbl (PP)
» Bpokepckue cunpmbl (BP)

e KnueHtbl P® n 6

2.1.1. PacuyeTHble pupmbl

PacueTHble (hMpMbl — 3TO OpraHM3aLum, HeMnoCpPeACTBEHHO HECYLLME OTBETCTBEHHOCTL U MOKPbLIBAIOLLIME PUCKW CBOUX K/IMEHTOB 1 Cy66pO-
KepoB.

PacueTHble hupMbl UMET BO3MOXHOCTK:

+ CoBepLuath CAeNKN 0T CBOErO UMEHW U 3a CBOIA CYET.

» CoBepLiatb CAEMKM OT CBOET0O MMEHU 1 3a CHET 06CYXXMBAEMbIX K/TMEHTOB.
* Bectu pacuetbl ¢ HKL, Hanpamyto.

» O6cNyxuMBaTh K/IMEHTOB, B TOM UKC/ie U Bpokepckue rpMmbl.

» KoHTponupoBaTtb paboTy KIMEHTOB 1 BPOKEPCKNX (DUPM B XO4€ TOProB.
PacueTHble chupMbl HecyT obs3aTenbcTBa:

* UYneHcTBO B CEKLMN CPOUHOTO PhIHKA.

nMLl'eHSI/Iﬂ 6Mp)KeBOFO nocpegHuka, coeepluaroLlero ToeapHble q)bPOqepCHble N ONUWOHHbIE CAENKN B 6I/Ip)KeBOI7I TOoprosne, BblaaHHasA
UG Po.

B3Hoc B CTpaxoBoii hoHA,

. rapaHTI/IVIHOE obecneyeHne coO6CTBEHHbIX CAEeNoK n caenokK CBOUX K/IMEHTOB.

2.1.2. bpokepckue pnpmbl

B oT/IMune OT pacyeTHbIX hupM, BpPoKepckMe (hMPMbl HE PACCHMUTBLIBAKOTCA MO OnepauusiM HanpsMyto ¢ GUPXeR, a paccunTbiBaOTCS CO
CBOEli pacyeTHOI hMpMOii, AN GPOKEPOB HET TPeHOBaHWI N0 HA/IMYKIO NIMLEH3MWIA U MO BHECEHUIO cpeacTB B CTpaxoBoli hoHA,.

Bpokepckre hupmbl MMET BO3MOXHOCTY:

» CoBepliaTb CAEMKN 3a CBOW CYET.

+ CosepLuath CAenkn 3a cyeT 06CNyXMBAEMbIX K/TMEHTOB.

* BbicTaBnATh 3a8BkM B TOProBoit CMCTEME C K/IMEHTCKOTO TepMmHana.
» KoHTponuposaTb paboTy CBOVX K/IMEHTOB B XOf€ TOProB.
Bpokepckne dupmbl HecyT 0b6s3aTenscTBea:

. rapaHTI/IVIHOE obecneyeHne coOH6CTBEHHbIX CAEeNoK n caenokK CBOUX K/IMEHTOB.

2.1.3. KnueHThbl
No6oe topuanyeckoe 1 rusnyeckoe MU0 MOXET NPUHMMATL yYacTue B Toprax Ha pbiHke btodepcos 1 onumoHoB SPECTRA B kayecTBe

KNMeHTa. [1ns 3Toro Heo6X0AMMO 3aK/UUTL JOTOBOP HA TOPTroBoe 06CYXMBaHWe ¢ 6pOKepcKoii oMpMoii n HenocpeaCcTBEHHO € pac-
ueTHol hrpMoii. BaxkHbIM aTprbyTOM KMeHTa cnyxut VIHH unm Homep nacnopra.

2.1.4. KogupoBka B cuctreme
Y4acTHVKV TOProB B CUCTEME KOAMPYHOTCS C NMOMOLLbI0 CEMUCUMBO/bHOM CTPOKM BUAa:XXYYZZZ, rne
* XX — Kopg, pacyeTHOW hmpmbl
* YY — Kopg, 6pokepckoii ovpmbl

* ZZZ — Kopf KNneHTa
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Koz, 6pokepckoii covpmbl 00 NpeaHa3HaueH A1 OTPaKEHUS COCTOSIHIS Camoii pacyeTHoW oMpmbl.
Mpumep 1.

Q100 - kof Anst NpefcTaB/IEHUST pacyeTHoON chrpmbl Q1

Q1DU - cy66pokep DU pacueTHoli hupmbl Q1

Kop, KnuenTa 000 npefHa3HaveH a5 OTpaeHus COCTOSAHUS BpoKepcKoi onpmbl.

Mpumep 2.

Q1DUO000 — koA Ans NpefcTaB/IeHNs COCTOSIHNA AeHeXHbIX cpeacTB cyb6pokepa DU pacueTHoli conpmbl Q1

2.1.5. PackpbiTe nHcpopmaLmm o6 yyacTHMKax B cucrteme

Cnuncok pacyeTHbIX U Bpokepcknx dmvpm goctyneH B Tabnuue diler notoka FORTS_FUTINFO_REPL. Cnvcok KNMeHTOB AOCTYNEH B Ta-
6nvue investr notoka FORTS_FUTINFO_REPL. PackpbiTve nHdopmaLum o KmeHTax n 6pokepax orpaHuyeHo npasamu nonb3osaress,
3anpaLumsatoLLero MHopmaLmio.

Kpome TOro, B pas/iMyHbIx NoTtokax v Tabnmuax ecTb CCbIIKM HA CEMUCUMMBOJIbHbIE KOAbl YHACTHUKOB M/IN HA YETbIPEXCUMBOJIbHbIE KOAbI
6poKepoB.

2.1.6. Monb3oBaTtenu. NMpuBs3Ka NoNb3oBaTeNs K yYaCTHUKY TOProB

[Monb3oBaresnb WA NI0TUH B CUCTEME MOXET ObIThb npmeA3aH K pasHbIM YPOBHAM nepapxmnmn y4HaCTHUKOB:

* JorviH pacuyeTHoli oMpMbIl. IMEET BO3MOXHOCTb MPOCMATPUBATL MHGIOPMALMIO U (MPU HAUSTMYMM TPaH3aKLMOHHBIX NpaB) COBEPLIATh TOp-
roBble onepauun oT UMEHW /IIOGOr0 GpoKepa WM KAMeHTa JaHHOWM pacuyeTHoW iMpMbl, a Takke Bbi3blBaTb ONepauun /sl yCTaHOBKU
Pas/IMYHbIX IMMUTOB, KaK A/1s KTMEHTOB, Tak U A1 Cy66pOKepoB.

* JloruH 6pokepckoit hMpMmbl. ViMeeT BO3MOXHOCTb MPOCMAaTPMBAThL MHGIOPMALIMI0 U COBepLUaTh TOProBble onepalum oT UMeHU BCex Kiu-
€HTOB 6poKepa BHYTPX pacyeTHol hrpMbl, a TakKe YCTaHaBIMBATb IMMUTBI K/IMEHTaM 3TOTo Gpokepa.

* JlorvH knveHTa. imeeT BO3MOXHOCTb COBepLUATh TOProBble onepauy OT UMEeHN KOHKPETHOTO KMeHTa BHYTpW Gpokepckoi ovpMbl v
npocmaTpuBatb MHOPMALMIO MO 3TOMY K/TMEHTY.

B cxeme KAXKOOIO coobueHuns-koMaHabl (cM. pasgen OnucaHve koMaHga) ecTb none ‘broker_code'. MpunoxeHve, ncnosnb3aytoLlee no-
TMH YPOBHS pacyeTHoi hmpMbl, 0653aHO Npy OTNpaBke /11060ro CooBLLEHMS 3ano/HATL 3TO NOJie YETbIPEXCUMBO/IbHLIM KOJOM Gpokepa
SPECTRA. MNMpuioxeHunsi, UCNO/b3ytoLLME NTOTVHbI YPOBHS Gpokepa Unu KAMEeHTa, 3ano/HAThL 3TO Nosie He 06513aHbl.

2.2. IHCTPYMEHTbI

MHcTpyMeHTbI B cucTemMe SPECTRA UMEIOT Mepapxmyeckyro CTRYKTYpY. [anee nprBeAeHo onucaHue MHCTPYMEHTOB, HAUMHasH C KOPHEBOTO
YPOBHS1 epapxui.

2.2.1. ba3oBble aKTUBbI

Ba3oBblIii aKTUB NpeacTaBnseT co60i CYLLHOCTb, K KOTOPOI NPYBA3LIBAETCS KOHKPETHBI KOHTPAKT — aKLMio, KOTOpYH Heobxoaumo 6yaeT
nepefarb WM NOAYYUTb AN UHCTPYMEHTOB (DOHAOBOM CeKuuW, ToBap — A1 UHCTPYMEHTOB TOBAPHOW CEKLMU WK MHAEKC/KypC Baslto-
ThI/MHANKATOP ANS1 pacyHeTHbIX (blovepcoB. Ba3oBblii aKTUB COAEPXKUT aTpubyTbl, 06LME A8 BCEX MHCTPYMEHTOB, NMPUBA3AHHbLIX K HEMY,
a UIMEeHHO:

* HanmeHoBaHune TOpFOBOVI cekynn.

. Pa3Hoo6pa3Hb|e CTaBKU KOMUCCUiA 1 NPU3HaKn NCnosib30BaHNA CKasibnMpoBaHUA Npn pacyete Komuccuii. Ecnu ONnA akTuBa yCTaHOB/1EH
Npu3HaK CKasibnnpoBaHns, T0 KOMUCCUA 6epeTc;| TONbKO MO caenkam B OTKPbITNE I'IOSI/ILWII7I.

* Twun nocTaBKu N0 KOHTpakTam (no,u,po6Hee — CM. pasgen, lNocTtaBka akTMBOB U 3Kcnupauus OI'ILWIOHOB)Z
* MocTaBKa CO6CTBEHHO aKTuBa,;
* NOCTaBKa aKTuBa nyTem Cco3faHunsa no3nymm Ha CcnoT-pblHKE,

* pacyeTHbll TN — MO UTOraM OGpaLLEHNSI NEPEUNCTISIOTCA TONbKO AEHEXHble CPefcTBa B pasMepe pasHuLbl Mexay CTOMMOCTbIO
OTKPbITVSI MO3ULMK N PACYETHOM LIeHOl akTuBa.

» Basiota f/181 pacyeta CTOMMOCTU Lara LeHbl. B HACTOSILLMIA MOMEHT MOXET NPUHUMATbL 3HAYEHUSA:
* RUR — CTOMMOCTb Lara LieHbl yKa3blBaeTcsa B py6ssx U, Kak NpaBusio, He MEHSETCS B TEUEHME BCEIO CpoKa AeiCTBUS KOHTPaKTa.

+ USD — cTOMMOCTb Lara LieHbl yKasblBaeTcs B py6/isix, C nepecyeToM no kypcy LB Ha MOMEHT OTKPbITVsSi TOProBoit ceccum. Mpu 3Tom
CTOMMOCTb LUara LeHbl MEHAETCS B Hauasle Kaxaoii TOproBoi ceccum.

* USR — cTOMMOCTb LUara LieHbl ykasblBaeTcsi B py6sisix, C nepecyeTom Mo Kypcy Aosiapa, paccunTbiBaemMoro no metoamke MocKoBCKOI
Bupxu: http://moex.com/n6126
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CTOMMOCTb LWara LeHbl U3MEHAETCS ABa pa3a B ieHb — MPU KNUPUHIE 1 Npu NPOMEXYTOUYHOM K/TUPUHTE.

» dopma Topros — ¢ 3as10rom unu 6es. MNpu Toprosse ¢ 3a/10roM YacTb Aeno3nTa Nog No3nLMI0 MOXHO BHOCUTbL nyTem nepegayun HKL, B
3aU101 akuuiA U Apyrmx LEeHHbIX Bymar U3 yTBepXAeHHOro cnucka.

Ba3zoBblii aktve HE ABAETCHA TOPIOBbIM nHCTpyMEHTOM.

MHbopmanmsi o 6a30BbIx akTuBax cogepxutcsa B Tabnuue fut_vcb notoka FORTS_FUTINFO_REPL.

2.2.2. dbloyepchbl
®broYEpCHbIE KOHTPaKTbl — OCHOBHOW TVN TOProBbIX MHCTPYMEHTOB B cucTteme SPECTRA.

®bloyepchbl NPYBs3aHbl K KOHKPETHOMY 6a30BOMY akTMBY. Kaablii (pblouepc MMEET YHUKa/IbHbIE aTpuByTbl CPOUHOCTY (AaTbl NOCTaBKY),
N10Ta, Wwara LieHbl U CTOUMOCTM Luara LeHbl.

[aTbl NocTaBkn (hbHOUEPCOB B TOPrOBOI CUCTEME HA3HAYAOTCS C TPEXMECAYHbIM UHTEPBA/IOM — CEPEAMHbI MapTa, UoHS, CEHTABPS, de-
Kabps. [Ans Kaxaoro 6a30BOr0 akTMBa MOXET GbITh CO34aHO HECKO/ILKO TOPTyeMbIX (ObHOUEPCOB € PasHbIMU AaTaMy UCTIONTHEHWS.

®bloyepchbl C pasHbIMK JaTaMn UCTIONHEHNS] HA OAVH W TOT e aKTVWB MOTYT BXOAUTb B T.H. MEXMECSIYHbIA UMW KasleHaapHbIid cnpag. B
3TOM Crlyyae, Npy pacyeTe PUCKOB YUUTLIBAETCS! KOPPESISILMSA LEH Ha Takue hblouepcbl Mexay co6oii 1 rapaHTuiiHoe obecneyeHne nog,
NO3NLMIO, COCTOSILLLYIO N3 HECKO/bKMX (DbIOYEPCOB, BXOASLLMX B CMIP34 MOXET BbiTh 3aTpe60BaHO MEHbLLE, YeM CyMMa 06ecreyeHnii nog,
KabKyto OTAE/bHY NO3NLMIO.

®bloyepchbl 06bIYHO KOTUPYHOTCS B NYHKTaX LieHbl. OfHAaKO A/1st (hbloYepcoB Ha NPOLEHTHbIE CTaBKY M 061Mrauum LeHa ykassiBaeTcs B Buge
CTaBKM B NPOLIEHTAX roA0BbIX. [IN151 (hbloYepCcoB, TOPTyeMbIX B MyHKTaX LEHbI, LieHa B py6/isiX 3a KOHTPAKT BbIUUC/SETCS Kak:

step_price

PriceRub = PricePoints * -
min_step

, Toe
» PricePoints — LeHa B nyHKTax;

* step_price — CTOMMOCTb MUHUM&JTILHOTO LUara LeHbl;
* mMin_step — MWHUMaSIbHBIVA Lar LeHbl B NyHKTaxX.

[N NPOLEeHTHbIX (hboYepCoB:

1 000 000
PriceRub =
PricePoints d
36500
, roe

* PricePoints — LeHa B NyHKTax;

* d — KONMYecTBO AHel A0 NCTEYEHUsI KOHTpaKTa.

[nsa dbroyepcos ¢ BasIlOTON cToMMocTy Wwara USR, 3anonHATCS eLle TPy AONOMHUTENbHbIX NONS:
« CTOMMOCTb LUara LieHbl B UICXOAHOI BatoTe (T.e. B gonnapax CLUA)

» CTOMMOCTb Luara LieHbl B pyonsix, 3athukcmpoBaHHas 4718 NPOMEXYTOUHOTO KIMpUHra

» CTOMMOCTb LWara LeHbl B py6sisx, 3advkcupoBaHHas 415 KNvpuHra

Kaxablil TOProBbIii MIHCTPYMEHT MpPW NOAB/IEHUN B CUCTEMEe HEeA0CTYNEH A1 TOProB B BEHYEPHIO TOProOBY CECCUI0, U HAYMHAET BbITb [0-
CTYNHbIM /15 TOPrOB B BEYEPHIOI0 TOProB/IH0 TO/IbKO CO BTOPOIi TOProBovi ceccum (NogpobHee 0 TOProBbIX CECCUAX CM. pasfden Pacnuncaxve
TOProB 1 KMpuHra). O AOCTYNHOCTU MHCTPYMEHTA /15 TOPrOB/M B BEYEPHIOK WM OCHOBHYHO TOProBble CECCUW MOXHO Y3HaTb W3 Mons
signs (npusHaku) Tabnuubl fut_sess_contents.

MHcpopmMaLms o hbloyepcax coaepxutcs B Tpex Tabnuuax ToproBoro nHtepdgpeiica:

» Motok FORTS_FUTINFO_REPL, Tabnuua fut_sess_contents — ocHoBHas Tabnumua. CoaepXuT CNMCOK KOHTPaKTOB, Ha3HAYEHHbIX B
TOPr1 B laHHOI TOProBoOii ceccuu.

* Motok FORTS_FUTINFO_REPL, Tabnuua fut_instruments — cogepxuT ypesaHHy MHopMaLmnio 060 BCex (ObHYEPCHbIX KOHTpakKTax
B TOProBOIi CMCTEME, B TOM YMC/Ie HETOPryeMbIX. TpaHCsumsa aToi nHhopmaumy Heobxoayma s paboTbl MOAY/SA pacyeTa BoNaTub-
HOCTU 1 BapuaLyoHHON MapXu Ha CTOPOHE KneHTa.

» Motok FORTS_INFO_REPL, Tabnuua futures_params — cofepxuT nHdopmaLuio o chbtodepcax B hopmare, HE06X0AMMOM A/15 3arpys-
KM ee B K/TMEHTCKMI MoAy/b pacyeTa puckos (ClientGO).
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2.2.3. ONUNOHDbI

B HacTosAwwmin momeHT cuctema SPECTRA nogaepxvnBaeT aMeprkaHCKue OnuMoHbl Ha obtodepcbl. ONUMOHbI MOTYT ObITb MapXXMPyeMOoro
TMNa, C yNaaToil BapraLnoHHON MapXu Mexay y4acTHMKaMy TOProB Ha OCHOBAHMM PacyeTHOW LieHbl, ONpeaensieMoin ABakabl B TOProByo
Ceccuio, M NPeMUasIbHOro TUMa, € YN/1aToin NPeMnn NOAMUCUMKY ONUMOHA B MOMEHT COBEPLUEHUS CAEMKN.

Mpy MCNONHEHUM/3KCNMPALMM ONLMOHA, NO3ULMS NO OMLMOHY NPeBpaLlaeTcs B NO3WLMI0 MO (hbioYepcy, K KOTOPOMY NpUBA3aH AaHHbIN
ONLVOH.

OnuyMOoHbI Takke Kak 1 (hbloyepchbl MMEIOT pasHble AaTbl UCTIOMHEHNs. B OT/IMuMe OT (ObloUepCcoB, CYLLECTBYIOT "KOPOTKME" OMUMOHSI, C
UCMOMHEHWEM B cepeayHe Gnmxkaiiluero kaneHaapHoro Mecsita. Mosuumm Ha KOPOTKME OMLUMOHbI MPYU UCTIONHEHUW NEPEXOAAT B NO3ULMK
Ha TpexmecsuHbIii obrouepc.

[1A onuMoHOB B TOPrM HasHa4YaeTcs HEKOTOpPOoe NOAMHOXECTBO CTpaVIKOB, KOTOpPOE NEXNT B OKPECTHOCTH TeKyu.|,e|7| pacueTHon LeHbl (*JbI'O-
yepca, K KOTOpoMy npmedAsaH onunoH, NO3TOMY, CNUCOK OMNMUMOHOB, Ha3HA4Y€HHbLIX B TOPIK, B 06LIJ,eM Cniyvae Ka)K,D,bIVI AOEeHb MOXeT 6bITb
Pa3HbIM.

VHhopmaums 06 onumoHax CoaepXxnTcs B ABYX Tabnuuax ToproBoro nHtepdeiica:

» Motok FORTS_OPTINFO_REPL, Tabnuua opt_sess_contents — ocHoBHasa Tabnuua. CoaepXuT CUCOK KOHTPAKTOB, Ha3HAYEHHbIX B
TOPr1 B laHHOI TOProBOii ceccuw.

» MoTtok FORTS_INFO_REPL, Tabnuua options_params — cogepXuT nHcpopmarmio 06 onuuoHax B oopmare, He06X0AMMOM A/15 3arpy3ku
ee B KIMeHTCKMiA Mmogynb pacyeTa puckos (ClientGO).

2.2.4. CocTaBHble MHCTPYMEHTbI (CBA3KMN)

Toprosas cuctema SPECTRA noggepXvsaeT CoOCTaBHble MHCTPYMEHTbI — UHCTPYMEHTbI, KOTOPble COCTOAT N3 HECKO/TbKMX B3aUMOCBSA3aH-
HbIX YacTel (aToMapHbIX UHCTPYMEHTOB), YTO NO3BO/SET PeasiM30BbIBaTL LUMPOKO UCNOMb3yeMylo CTpaTernto TOProBav Ha pbiHKe, Koraa
npy BbIMO/THEHUW CAENKW NO CBA3KE Y KIMEHTa NOABASAIOTCS NO3ULMK N0 ABYM WK 6onee MHCTpyMeHTaM. B HacToALWMIA MOMEHT B BuAe
COCTaBHbIX UHCTPYMEHTOB peasin30oBaHbl KasleHapHble Cnpajbl Ha bloYepchbl.

CrnncoK MMEeILUXCA B CUCTEME COCTaBHbIX WHCTPYMEHTOB MOXHO nonyudTb 13  Tabnuubl fut_sess_contents noTtoka
FORTS_FUTINFO_REPL, npoBepss none multileg_type. 3anuncu, co 3HaueHWeM 3TOro Nosis He paBHbIM 0, OMMCLIBAIOT COCTaBHbIE WH-
CTPYMEHTBI.

[ns nonyyeHus cocTaBHbIX YacTeli MHCTpPYMEHTa criefyeT nonb3oBaTtbes Tabnuuein multileg_dict notoka FORTS_FUTINFO_REPL, B ko-
TOPOI4 AN KaKAOro COCTAaBHOIO MHCTPYMEHTA CyLLEeCTBYET ABe UK 6o/1ee 3annceil, ONUCLIBAIOLLEN OTAE/bHbIE YAaCTW TaKOro MHCTPYMEHTa
(Puc. 1). 3anucu tTabnmupl multileg_dict ccbinatotea obpatHo B fut_sess_contents, T.K. COCTaBHble YacTV MHCTPYMEHTOB SIBASIKOTCSA 00bIY-
HbIMW UHCTPYMEHTaMM TOProBOi cUcTeMbl. 15 KakAO COCTaBHOWM YacTh Takke yKasblBaeTcsi KO3hMUMEHT, Ha KOTOPbIA YMHOXaeTcs
06bEM NCXOAHOW 3asBKMN 418 NOMyYeHnsi 06bEMa 3asiBKM MO COCTaBHOM YacTu. 3HaK 3TOr0 Ko3dhhuumeHTa ykasbiBaeT Ha HanpasneHme
3a5BKV M0 COCTaBAOLLEN — NOMNOXUTENbHOE 3HAYEHME 03HAYaET, YTO cCocTaBALWwas byaeT HanpasieHa B Ty Xe CTOPOHY, 4TO U 3asBKa
N0 COCTaBHOMY MHCTPYMEHTY, OTpMLaTe/IbHOE — B MPOTMBOMO/IOXHYH CTOPOHY.

isin_id short_isin isin multileg_type
500 GAZR23 GAZR-23.09.10 0 |f—
510 GAZR24 GAZR-24.09.10 0 - M
515 GAZR28 GAZR-28.09.10 0 |—
— 1200 GAZPTOT3 GAZR-23.09.10R5 1
M 1201 GAZPT1T3 | GAZR-23.09.10R4 1

isin_id isin_id_leg gty_ratio

1200 500 1

—>{ 1200 515 1
1201 510 1

—’{ 1201 515 x

Puc. 1. CocTaBHble MHCTPYMEHTbI

2.2.5. NaeHTUMKALUMA NHCTPYMEHTOB
B cucteme SPECTRA MHCTPYMEHT MMEET YeTbipe naeHTudukaropa:

1. Mone isin_id — yHUKabHbI/A YNCNOBOIN MAEHTUMKATOP MHCTPYMEHTA B CUCTEME.
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2. Mone isin — CUMBONbHbIN MAEHTUNKATOP MHCTPYMEHTA.

3. Mone short_isin — KOpPOTKUiA CUMBOJBbHBINA KO, MHCTPYMEHTa 7181 MH(DOPMAaLMOHHbIX CUCTEM.
4. Tone name — A/IMHHOE "4Ye/I0BEKOYMTAEMOE" HaNMEHOBaHNE MHCTPYMEHTA.

Mpumep 3. Pblovepc Ha nHaekc PTC ¢ ucnonHeHnem B gekabpe 2010 roga:

isin_id=

isin = RTS-12.10

short_isin = RIZ0

name = ®blYEPCHbI KOHTPaAKT Ha uHaekc PTC c ncnonHeHvem 15 aekabps 2010 .

3HaueHwe isin_id — nepBUYHbIA YHUKaNbHbIA MAEHTUIMKATOP MHCTPYMEHTA B cucTeme. Bo Bcex CTPYKTypax AaHHbIX, COAEPXaLLMX CCbINIKY
Ha MHCTPYMEHT, UCMO/b3YETCH MMEHHO 3TO 3HaYEHNe.

Mone isin — OCHOBHOi CUMBOJIbHBIN KOf KOHTpaKTa. VIMEHHO 3TOT KOA yKasblBaeTcs B KOMaHAe Ha NMoCcTaHOBKY 3asBKW. [apaHTupyeTcs
YHUKALHOCTb 1 HEU3MEHHOCTbL BO BPEMEHU 3HAUEHMS isin.

Mone short_isin — anbTepHATUBHbIV CMBO/ILHBIN KOZ KOHTPakTa. Bbl/10 BBEAEHO A/151 yNpOLLEeHNst paboTbl ¢ AaHHbIMU SPECTRA MUPOBbLIM
MHDOpMareHTCTBaM. B oT/iMume oT isin, short_isin y 04HOTo MHCTPYMEHTa MOXET MEHSATLCS C TEYUEHNEM BPEMEHMU.

2.3. ToproBble onepauuu

2.3.1. 3asBKU — 06LUME BO3MOXHOCTU

3asiBKa — 3TO NMPUKa3 y4acTHUKA TOProB B TOProBYyk CUCTEMY Ha COBEpLUEHUE CAEKN MOKYMNKW WU NPOAAKM MHCTPYMEHTA MO onpesenéH-
HOl LieHe. 3asiBKa MOXEeT ObITb afipecHoit Uin 6e3afpecHoi.

BesafpecHble 3asiBKM — 3T0 06bIYHbIV BUA 3a51BOK, KOTOPbIE BCTAKOT B 04epesb ¥ BUAHbI BCEM M0/Ib30BaTeNsAIM, OHU 06513aTe/NbHO y4acTBy-
10T B @yKLMOHE 1 CBOAATCS CO BCTPEUHbIMY 3asiBKamun. EC/v y 3asiBKu eCTb KOHTPNPeA/1I0KEHUE C LIEHOM NyyLlei nnn paBHOM LieHe 3asBKU,
TO Takve 3asiBKvM CBOAATCSI B CAE/KY C LEHON paBHOW LieHe 3asBKM B KOHTPMPEATOXEHNN. YacTb 3asBKM, KOTOpasi He cBeflach B CAeNKY
0CTaeTCs B BUAE 3asiBKW, C MEHBLUUM KOIMYECTBOM MHCTPYMEHTA.

3asBkM 6bIBaOT KOTMPOBOYHLIE, BCTPeuHble 1 3asBku Fill-or-Kill. KoTupoBouHas 3asiBka ocTaeTcs B 04epeay He3aBrCHMO OT TOro, CBeNach
/11 OHa YaCTUYHO, MU He CBenlach CoBCceM. BCTpeuHas 3asiBKa, eC/M OHA He CBeNach B CAENKY, yAANSeTCs U3 CUCTeMbl NOC/1e NPOBEAEHNs
aykumoHa. Mpu YacTUYHOM CBefEeHUM BCTPEUHOl 3asiBKM, HeCBEAEHHas ee YacTb Takke yaansetcs. 3asBku Fill-or-Kill — aTo BcTpeuHble
3asBKM, KOTOPbIE NPEANoNaraioT To/IbKO NOSIHOe UCNOHEeHUe (CBefieHue B CAENKy).

C TOYKM 3PEHUS BPEMEHW XM3HW 3asIBKM NOAPA3AENAOTCA HA OObIYHbIE N MHOTOAHEBHbIE. Y 0ObIYHbIX 3asIBOK faTa UCTEYeHUs1 3asiBKu
He 3a/iaHa, Takue 3asBKy (HEMCNOMHEHHbIE) "XMNBYT" [0 KOHLA TeKyLLeli TOproBoi ceccun. s MHOTOAHEBHbIX 3asBOK yKa3blBaeTcs faTta
ncTeveHns (AmanasoH gat — Ao roga). Takve 3asiBKM aBTOMATUYECKV NEPEBLICTAB/SAIOTCSA B C/IEAYIOLLYH0 TOPrOBYH CECCUIO, Nosyyas npu
3TOM HOBBIVi HOMEP 1 CCbISIKY HA HOMEp camoli NepBOVi BbICTaBMEHHOM 3asBKW. Mpy NepeBbICTaBNEHUN LENAIOTCA NPOBEPKN HA Ha/IMYme
WHCTPYMEHTA, K/IMEeHTa, [OCTAaTOYHOCTW CPeACTB. 3asBKM C UCTEKLLE AaToii aBTOMATMYECKM CHUMALOTCSI NOC/e 3aBepLUeHusi BevepHel
ceccum (ecnn oHa ecTb B 3TOT A€EHb).

[LNsa Hyx[a pa3paboTuMKoB B 3asBKax NPeayCcMOTPeHb! ABa A0MNOMHUTENbHBIX aTpubyTa:
* none comment — cTpoka B 20 CYMBOJIOB;

* none ext_id — uyeTbipex6aiiToBoe YnC/O, Kyaa NpeanosaraeTcsl BCTaBNsATh MAEHTU(MKATOP 3asBKM B N0O/Ib30BATE/NLCKOM CrUCTEME.

MpumeyaHue

YHVKaNbHOCTb 3HAYEHWI [,ONONHUTENBbHLIX aTPUOYTOB 3asBKy ToproBoli cuctemoli SPECTRA He aHanuaupyetcs.

MHbopmaums o 3asiBkax cofepxutca B Tabnuuax orders_log notokoB FORTS_FUTTRADE_REPL, FORTS_OPTTRADE_REPL un
FORTS_ORDLOG_REPL.

Tabnuua orders_log — 3To CTOPUS N3MEHEHNSA 3asIBOK, HA KX/40€ M3MEHEHUSA K40 3asiBKM f06aBASETCS OTAeNbHas 3anvck. B Tabnuue
orders_log notokoB FORTS_FUTTRADE_REPL n FORTS_OPTTRADE_REPL cogepxuTtcs nHpopMaums ToNbKo no "cBOMM" 3asiBKaM.
I'Io,q CBOMMMU 3adABKaMu 340eCb NOHMMaeTCA:

» [lns noruHa KNneHTa — 3TO 3asBKU TOJIbKO 3TOr0 K/IMEHTA.
» [nsa norvHa B® nam PO — 310 BCce 3asBKM KMEHTOB 3Tol B® nnun Po.
[aHHble Mo cBOMM 3asiBKaM pPackpbIBAKTCA NMOMHOCTLIO, BK/IKOUAs C/yXe6Hble U No/Ib30BaTesIbCKMe MNoss.

Mpu xxenaHny nonb3oBaresib MOXET NOANMCAaTLCA Ha NostydeHne Tabnuubl orders_log notoka FORTS_ORDLOG_REPL, B 3TOM cnyyae OH
6yfeT nosyyaTb BCO UCTOPUIO U3MEHEHWIA MO BCEM 3asiBKaM B CUCTEME B @aHOHUMMW3VPOBAHHOM BUAE.

B0o3MOXHbI CieflytoLive onepauum Hag, 3asiBkamu:
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» [o6asneHvie 3asBKu.
* YnaneHue ofMHOYHO 3asBkuM (No Koy 3asBku B cucteme SPECTRA).

* Mepeapwkka 3asBku (onepauus MoveOrder). MepeaBukKa 3asiBKM peasin3oBaHa kak napa onepauuii — yganeHvwe cTapoli 3asBku v
fo6aBfieHne HOBOW 3asBKK (C HOBbIM HOMepOM). COOTBETCTBEHHO MOJ/Ib30BATENO B OTBETHOM COOGLLEHNM Ha onepauuto MoveOrder
BCerga BO3BpallaeTcs HOMEP HOBOM 3asiBku. Onepauum MoveOrder B Ta6nuue orders_log Bcerga COOTBETCTBYET Kak MUHUMYM [Be
3anucu — yaaneHve u go6aeneHue.

OpHoit onepauveli MoveOrder MOXHO OfiHOBPEMEHHO NepeaBUHYTb ABe 3asiBKU (NM0NEe3HO A/151 MapKeT-M3iikepoB), A5 3TOT0 B MeTofax
MoveOrder npegycmoTpeH Habop napameTpos (order_id1, order_id2) ans Ayx 3asBokK. [py 3TOM camyt METOAbI ABNAIOTCA YHUBEPCASIb-
HbIMV — eC/nn [BUraeTcs ofjHa 3asBKa, 3ano/HATCA NapaMeTpbl ToNbKo Ans order_id1.

» MaccoBoe yfaneHue cBoMx 3asBOK Mo 3a/aHHbIM Mosib3oBaTesieM yc/10BusIM. B kauecTBe ycnoBuii MOryT GbITb 3aaHbl:
* HanpaBsneHve onepauuv — MoKynka, npogaxa.
« Tuvn 3as1BKM — agpecHasi, besagpecHast.
* Kopg knveHTa.
» Kopf 6a30B0Oro akTuBea.
e ext_id — ngeHTndmkaTop 3asBKM B NOIb30BATE/NbCKON CUCTEME.

* Kog nHcTpymeHTa.

2.3.2. AapecHble 3asBKU

AfpecHas 3asiBka — 3T0 3asiBKa, apecoBaHHasi KOHKPETHOMY M0/1b30BaTesNo. Mo cpaBHEHMIO ¢ 6e3a4PECHLIMU 3TN 3asIBKM UMEIOT HEKO-
TOPbIE OrPaHNYEHNsI B BO3MOXHOCTY YrpaB/ieHUsl 3asiBKaMu U B BbIBOPE KOHTpareHTa:

Mpy BbICTABMEHUU aAPECHOI 3asBKM B KAYeCTBE KOHTpAreHTa MOXHO yKasaTb TO/IbKO GPOKEPCKyto (hupmMy. HEBO3MOXHbLI afipecHble
3asBKV 1 CAEMKM MeXAy ABYMsi NPOU3BO/IbHLIMY TOPTOBbLIMY CHETAMU.

[ns onpesieneHysi KOHTpareHTa B 3asiBKe yKasblBaeTCs Kof, KOMMaHuM-koHTpareHTa (none broker_to). He Bce 6Gpokepckue thupMbl IMET
TaKoi Kofl, COOTBETCTBEHHO, 3TUM (hpMaM Heflb3sl BbICTABUTL afpECHYH 3asiBKy.

 [ns agpecHbix 3asiBOK HEBO3MOXHa onepauysi MoveOrder. MOXHO TO/IbKO BPYUHYHO YA/UTb U BbICTABUTH HOBYIO 3asiBKY.

ALpecHble 3asBKU CBOAATCS B CAE/KY NPU YC/I0BUM TOYHOTO COBMaEHUSA B HYX LieHbl 3asiBKU. BO3MOXHO YacTUYHOE CBeAEHME afpeCHbIX
3as1BOK.

2.3.3. Coenku

Cpenku B TOProBOii CUCTEME 3aK/H4a0TCS MOC/1e MOCTAHOBKM 3as1BOK B C/lyyae, eC/N LieHa B 3asiBKE O4HOTO HANpPaBIeHUs! MO MHCTPYMEHTY
YOOBNETBOPSIET LiEHE 3asiBKW APYroro Hanpae/ieHUsi Mo TOMY e MHCTPYMeHTY. LieHoli chenku cumtaeTtcsa LieHa 3asiBKW, BbICTAB/IEHHON
paHbLue. Caesnkuy 6bIBaOT apecHble 1 6e3aapecHble. MHoTve aTpuGyThl CAEMOK IKBUBAIEHTHBI aTpMByTam 3asBOK. CAENKN HE USMEHSIOTCS
1 He yaansioTcsa U3 CUCTEMbI.

MHdhopmauma o cCOBCTBEHHbIX cAenkax cofepxutcs B Tabnuuax user_deal n user_multileg_deal notokoB FORTS_FUTTRADE_REPL
n FORTS_OPTTRADE_REPL. NHdopmauuss 060 Bcex cAaenkax B cucTteMe pasfaeTcs BCeM nosnb3oBartensm B Tabnvue deal notoka
FORTS_DEALS_REPL, c yyeToM criefytomx npaeua mnsTpaummn: nosb3oBaresb noyyaeT NpyMBaTHY MHOPMaLMio TOMbKO No CBOiA
YyacTu caenkum (nokynarens nnv npogasua). Ecnv nons3osartenem sasnsetcs b® nnm PP n caenka coseplueHa ee KimeHTamu, To nosb30-
BaTesib NonyyvaeT NPUBATHYIO MHhopMaLmMio No 06enM YacTAM CLENKN.

MOMMMO YMCTO TOProBbIX CAENMOK B Ta6/w|u,e deal cogepxarcsa AonoHUTeNbHble 3anncu, KoTopble B KPNANYECKOM CMbIC/e CAe/lKaMu He
ABNAKOTCA, HO OTPaXaloT HEKOTOPbIE onepauuy B CUCTEME, MEHSIOLLME NO3ULIMK YYacTHUKA. K Takum onepaumam OTHOCATCA:

+ lMocTaBKa aKTMBOB NPV 3aBepLUEHUN 06paLLEeHNs UHCTPYMEHTA.
* OKcnupauus onuyMoHOB.
* 3akpbITve No3nLMK, eCIN KIMEHT He BHEC Tpebyemoe obecnevyeHue.

[JaHHble caenky HasbiBalTCA TEXHUYEeCKUMU. OT/IMUUTL TOProBble CAEMKM OT TEXHUYECKUX MOXHO MO 3HadyeHuto noneit status_sell un
status_buy Tabnuu user_deal n user_multileg_deal B notokax FORTS_FUTTRADE_REPL n FORTS_OPTTRADE_REPL nnu no npusHaky
nosystem B Tabnuue deal notoka FORTS_DEALS_REPL (nogpo6Hee — cM. pasgen Tunbl cAenok, hopmypyembie Npu UCNOMHEHUN 1
MCTeYeHUN hbIOYEPCOB W OMLIMOHOB).

2.3.4. OCO6GEHHOCTU TOProBNN CBA3KaMu

ToproBasi cuctema SPECTRA nogaepX1BaeT COCTaBHble UHCTPYMEHTbI (CBSI3KM) — MHCTPYMEHTbI, KOTOPbIE COCTOSIT U3 HECKOJIbKMX B3au-
MOCBSI3aHHbIX YaCTe (aTOMapHbIX MHCTPYMEHTOB), YTO NMO3BOJISIET PEA/IM30BbIBATb LUMPOKO UCTIO/Nb3YEMYH0 CTPATErMI0 TOPrOB/IN Ha PbIHKE,
KOrZa Npu BbINOMHEHUW CAEMKM MO CBA3KE Y KIVEHTA NOSIBASIOTCS NO3ULMK MO ABYM UK Gonee MHCTPYMEHTaM. B HacTosILLMii MOMEHT B
BUE COCTaBHbIX MHCTPYMEHTOB peasn30BaHbl KasieHAapHbIe Crpafbl Ha hbloyepch.
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OCHOBHbIE OCOGEHHOCTY TOPrOB/IN CBA3KAMU:
* [MopAAOK COPTUPOBKM LIEH B CTakaHax MOXET ObITb pPa3/InuHbIM (MPSAMOi UK 06PaTHBIN).

« Tpy BbICTABNEHUN 3a51BKU MO CBA3KE Y K/IMEHTA BO3HMKAKOT 0653aTeNbCTBA MO ABYM UM 60/iee aTOMapHbIM UHCTPYMEHTaM, CriefoBa-
TesibHO, pacyeT o6ecneyeHrst oA Takyto No3uumio Gy4eT NPOU3BOANTLCS COOTBETCTBYIOLLMM 06pa30M.

» [InsA cBA30K HEBO3MOXHbI OnepaLuy nepeaBuxKki1 1 MacCcoBOrO yaeHUs 3asiBoK.

2.4. NMocTaBKa aKTUBOB U 3Kcnupauusi onuymoHoB

2.4.1. NocTtaBka no pbrouepcam
B paspese noctasku thboyepchbl ObIBAKOT TPEX TUMOB:

» PacueTHble thbtoyepcsl (hbrovepcbl Ha MHAMKATOPbI) — MO UToramM 06paLLeHUs MEPEUNCIAIOTCA TONbKO AeHEXHbIe CpescTBa B pasmepe
pasHuLbl MeXAY CTOMMOCTbIO OTKPbITUS NO3MUUM 1 TeKyLLen pacHETHONM LeHOW akTuBa. MocTaBka ohopmaseTcs TEXHNYECKON Caenkom
3aKpbITUS NO3KLMK, KOTopas B Tabnuue deal nomevaeTcs cneuyanbHbIM NPU3HakoM B nonsx status_sell u status_buy (nogpo6Hee — cMm.
pasgen Tunbl caenok, hopmypyemMble NPy NCNOSTHEHUN Y CTEYEHUN (DbIOYEPCOB 1 OMLMOHOB).

» ToBapHble dbroUepChl (PbHYEPCHI HA peasibHble akTVBbI) — MO UTOram obpaLLeHNs NepeduncastoTCs COOCTBEHHO akTVBbI U AEeHEXHble
cpeacTBa. lNMoctaBka 0hoOpMASETCA TEXHUYECKOI CAENKOM 3aKpbITUS NO3uLMK, KoTopas B Tabnuue deal nomevaeTtcs cneumasibHbIM Npu-
3HaKoMm B nonsix status_sell n status_buy.

» Obloyepchl Ha akuuyM — Mpyu NocTaBke No3uUMA No blouepcy NpeBpalaeTcs B NO3NLMIO Ha pbiHke T+ B cekTope "OCHOBHOWM PbIHOK"
MockoBckoli 61pxu. NMocTaBka 0hopMASETCS TEXHNYECKO CAEKOM 3aKPbITUSI MO3ULLMM HA CPOYHOM PbIHKE U CAEMKOWN OTKPLITUSI NO3ULMK
Ha pbiHke T+. Caenka 3akpbITvsa NO3ULMM Ha CPOYHOM PbiHKe B Tabnmue deal nomevaeTcs cneynasibHbIM NPU3HaKoM B nonsx status_sell
n status_buy. Caernka oTKpbITMS NO3ULMK Ha pbiHKe T+ co3gaétcs B cucteme ASTS hoHAOBOTO pbiHKa. Bonee nogpo6bHo cM. nogpasaen
"Peanunsaumsi noctaBkv hblOUYEPCHBIX KOHTPAKTOB CPOYHOrO pbiHKa Ha (DOHAOBOM pbiHKE (pexum T+2)".

2.4.1.1. Peanin3aums NoCTaBKU (pbloUEPCHbIX KOHTPAKTOB CPOYHOrO pbiHKA HA ()OHAOBOM PbIHKE (PeXuM T+2)

VcnonHeHne Bcex NocTaBoYHbIX (DbIOYEPCHBIX KOHTPAKTOB MPOU3BOANTCA NYyTEM aBTOMaTMYECKOro 3ak/ioueHns caenok T+2 B Cektope
pbiHka OcHOBHOW pbiHOK 3A0 «®B MMBBE» (ToproBo-knnpuHrosas cuctema ASTS).

B KnupuHrosoii cucteme SPECTRA 3a Kaxaoin 6pokepckoii opMoii, KoTopas XenaeT NpoBOAUTL MOCTaBKy, MO 3asB/IEHNI0 YUYacTHUKA,
3aKpennseTcs Kog thpMbl 1 TOProBO-K/IMPUHIOBBIV CHET (Aanee — TKC), 3apernctpmposaHHble B TOProBo-k/IMPUHIOBOI cucteme groHA0-
BOTO pbIHKa (ganee — ASTS ®P), ¢ ykazaHneM KOTOpPOro A0/MKHbI ObiTb 3aK/IH04eHbl CAENKN T+2 B LeNIAX NCNOSTHEHUS 06A3aTeNbCTB No
obloYepCHBIM KOHTPakTaMm. 3a K/IMEeHTCKM pasfesiom pernctpa yyeta nosunuuii MoXeT 6biTb 3akpennéH otgenbHblii TKC 1 Kof knveHTa,
3aperncTpmpoBaHHoro B ASTS ®P.

Caenku T+2 3aknovatotcs B ASTS ®P Ha otgensHoOM pexume Topros (SPEQ) ¢ kogom pacuétos Y2. Caenka 3aknodaetca mexay HKL
1 YYaCTHMKOM TOProB qhOHO0BOrO pbiHKa. HMKakKoro AoNoMHUTENbHOTO NOATBEPXAEHMSA OT yYacTH/Ka TOpProB (OOHA0BOMO pbiHKA He Tpeby-
eTcs.

B cnyyae, ecnu caenka T+2 He MOXET ObITb 3aK/IOHEHA NO MPUYMHE OTCYTCTBUSA UM HEBEPHBIX PEKBU3UTOB NPUBA3KK K corpme n TKC,
YyacTHukoMm Ao 15:00 MSK TekyLero aHa A0/MKeH ObITb 3aKpenIEH 3a COOTBETCTBYIOLLE 6pokepckoii hupMoii aeincTeuTenbHbli TKC OP.
Mocne 15:00 No3uumm No hbIYEPCHLIM KOHTPaKTaM, N0 KOTOPbIM He MOXET 6bITb ChOpMUpOBaHa caenka B cucteMe hoHL0BOrO pbiHKa,
NPVHYAUTENBHO 3aKPbIBAOTCA KNMPUHIOBbLIM LEHTPOM C B3MaHueM LuTpada B pasmepe rapaHTUitHoro o6ecneveHus.

Mocne 3akntoyeHns cAenok NoCcTaBky No akumam B cucteme (OOHAOBOMO PbIHKA, B C/lyvae AOCTATOYHOCTU obecneyeHns Nog COBOKYMHYO
no3numio Ha pbiHke T+2, chbloyepcHas nosnums B cucteMe SPECTRA 3akpbiBaeTcsi, U 06ecneyeHune nog Ty no3uumio ocBoboxgaetcs. B
Cny4yae HegoCTaTOYHOCTM 06ecneyeHns Nog COBOKYMHYIO NO3ULMIO Ha pbiHKe T+2, hblouepcHas no3unuus n obecnedyeHne Nof Heé octatoTcst
3a6/10KMpoBaHHbIMY B cucTeme SPECTRA [0 MOMEHTa UCNO/THEHUS MapXnHaNbHOro TpeboBaHns Ha pbiHke T+2.

Mocne ncnonHeHns boYEPCOB Ha akLMU TEXHUYECKNe CAENKN 3aKpbITWS NO3ULMIA NO hbloyepcamM Ha akuum TpaHcampyoTes B Tabnuue
caenok. Ans atux caenok B nonsix status_sell u status_buy 6yayT BbiCTaBneHbl 3HaveHNs «Caenka cnosiHeHus diboyepcar. TexHuyeckne
CAenku, 3akpbliBaroLime hbloYepCHyo No3uumio, byayT Takke oTobpaxarbcs B OTYETaX CPOYHOro pbiHka f04.csv u fut_deal.csv B geHb 1x
(hOpMUPOBaHUSI..

Bonee nNogpo6Hy0 MH(OPMAaLMIO N0 MEXaHW3MY peanu3aluy NoCTaBKY Bbl MOXeTe HaliTu Ha caiite — http://moex.com/s1262

2.4.2. kcnupauyusa onynoHoB

B HacTosiLwmii MOMeHT crcTema SPECTRA noggepkvBaeT aMepyKaHCcKue OnuyoHbl Ha dblodepchl. MpuW akcnvpaLmy onuyoHa nos3uuysi no
OMNUVOHY NpeBpaLiaeTcs B NO3WLMI0 N0 (ObIOYEPCY C LieHOM, paBHOIi CTpaiiky 3KCMMPUMPYEMOro ONLMOoHA. SKCMMPALMS OMLMOHOB OCyLLe-
CTB/ISIETCS B K/IMPUHTOBYHO CECCUI0. TEXHUYECKW IKCNMPaLUs 0tDOPMIISIETCS CAEMKO 3aKPbITUS MO3ULMN MO ONLMOHY U CAEKO OTKPbITUS
no3vuum no ghbtodepcy, koTopble B Tabnuue deal nomMeyaioTcs cneuanbHbIM NPU3HaKoM B nosisix status_sell u status_buy (nogpo6Hee cm.
pasgen Tunbl caenok, hopMUpyembie Npy UCMOTHEHUN U UCTEUEHUMN (PbIOYEPCOB U OMLIMOHOB).

SKCnMpaLms onuyYoHOB BO3MOXHA B BYX PEXMMAaX:

« [JocpouHas, BbiNo/HsiemMas o 3asiBke y4acTHMKa. [okynaTesib MOXeT B /1060i MOMEHT NpeabsBUTL NpoAaBLy Tpe6oBaHve 06 ncnosHe-
HUM ONLMOHA, NOC/NAB C CUCTEMY 3asiBKY 06 akcnupauuu (nogpobHee cM. pasgen Metoa OptChangeExpiration — 3asiBK1 Ha aKcnMpaumio
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ONUMOHOB). 3asBKM Ha IKCMUPALMI0 COBMPAIOTCS B TeUeHWe BCeli TOProBoli ceccum, HO UCMOMHAIOTCA [Ba pasa B ileHb — B NPOMEXy-
TOUHBIN K/IMPUHT 1 B BEYEPHWIA KIUPUHT.

» ABTOMaTMyeckas, B [€Hb 3aBeplueHns obpalleHus onumoHa. B nocnefHwini geHb obpalleHns OnuMoHbl, Haxoaswmecs "B AeHbrax",
3KCNUPUPYIOTCA aBTOMATUYECKN.

[ns onuyoHoB “Ha AeHbrax" (Konsbl 1 NyTbl, CTPaliK KOTOPbIX CTPOrO paBeH LieHe UCMONHEHNS (hblouepca) aBToMaTnyeckoe NCnosiHeHne
OCYLLECTB/IAETCA A/19 NOM0BWHbI OTKPbITOW OMLIMOHHOW NO3ULMN C AaHHbIM CTpaiikoM. Ecin BenmumMHa OTKpbITON NO3MLUN SBNAETCA HEUET-
HbIM YMC/IOM, TO NPU pacyETe BEIMUMHBI UCMOMHAEMON NO3ULMK AJ1A KOMI0B NPUMEHSIETCA OKpyrieHue Beepx (0.5=1), A1 NyToB — OKpy-
rneHvie BHu3 (0.5=0).

B TOproBoii cucteMe ecTb BO3MOXHOCTb 0TKa3aTbCsl OT aBTOMATUYECKOW aKCnMpaLmy — fiisi 3TOr0 B CYLLECTBYHOLLEM NOPYYeHU "3asiBka
Ha ncnonHeHue onuuoHa" (OptChangeExpiration, none amount) HEOGXOAMMO BBECTU KOJMYECTBO KOHTPAKTOB, 3KCMMPALWsi KOTOPbIX He-
XenatesibHa, Kak oTpuLatesibHoe (Co 3HakKoM MUHYC).

2.4.2.1. PacueT OMNUUOHHbIX PUCKOB nepeg, akcnupauueii

CyLecTByOLWIA affopuTM pacyeTa obecnedeHuns nepes akcnvpauueli MoXeT co3faBaTb Pe3kuii Ckauyok 06ECTIeUeHNs Y KNMEHTOB. [nsi
6osiee rMGKoro ynpaseHVsi a/ITOPMTMOM B TOPTOBOI CUCTEME BBOASATCS AOMNOMHUTE bHbIE MapaMeTpbl, KOTOPbIE NO3BOJIST GPOKEPY camo-
CTOATE/bHO 3a4aBaTb a/ITOPUTM pacyeTa 06ecrneyeHmnst Npy AKCInpaLmMy No ero KIMeHTaM.

MapameTpbl CLeHapwsi aKCnMpaLum:

» exp_clearings_bf - ganHbIli napameTp yctaHaBnuneaetcs HKLL Ha Becb pbIHOK 1 onpegensieT (4718 ONLMOHHOWR cepum) KOMYecTBO K-
PUHIOBbIX CeCCuii Nnepes aKcnupauyei, B TeYEHUN KOTOPbIX MO GpOKepcKoli dimpme HauHeTcs 6/10KMpoBaThCA obecneyeHne, NocunTaH-
Hoe A/1a Bceil 6pokepockoii chvpMbl MO MoAEeNM akcnnpaumn. [,o aaTtel akcnupaumn muHyc (exp_clearings_bf/2), npumeHnsietcs mogens
BONATUNLHOCTW. HOBOE 3HaYeHVe napameTpa NPUMEHSIETCSA TONbKO B BEHEPHIOK WIM MPOMEXYTOUHYHO K/TMPUHIOBYHO CECCUI0.

 exp_weight - Bec puck-npoduns ¢ yueTom cLueHapmes aKCnvpaumy.

« exp_weight (client): MoxeT MeHATbCA OGpokepckoit upMoii nNyTem nojaynm HETOProBOW  LUIO30BOW  TpaH3aKuum
OptChangeRiskParameters no kaxgomy KIveHTy, NPUMEHAETCA B GNNKALLYIO KNIMPUHTOBYIO CECCUIO.

« exp_weight (broker): MoxeT ycTaHaBnMBaTbCA pacyeTHON hupmoli Yepes 4OKYMEHTOO60POT ¢ bupxeli. B Takom cnyyae napameTp
exp_weight (broker) npumeHsieTca Ha Bcex KIMEHTOB BPoOKepa, Y KOTOPbIX He YCTaHOB/EH exp_weight (client), To ecTb paboTtaeT ons
TaKnX KJIMEHTOB KakK 3Ha4yeHne no ymondaHuto.

B cnyuae, ecny y4acTHUK He Nofasl COOTBETCTBYIOLLME PACTIOPSKEHNSI HA YCTAHOBKY BeCa PUCK-MPOGNIIs, KO BCEM ET0 KNMeHTaMm GyayT
NPUMeHEHbI MapameTpbl, YCTAHOB/EHHbIE N0 yMon4aHmio HKLL.

« exp_clearings_cc - onpefienseT KONMYECTBO KIMPUHIOBLIX CECCUIA NEpes AKcnpaLmeli, B KOTOpbIX 6yAeT NPYMeHeH BEC PUCK-NPOUNS
exp_weight 4ns knneHToB B®. YcTaHaBNMBaETCS U U3MeHsieTcst HKLL Ha Becb pbIHOK. MPUMEHSIETCS TOMBKO B BEYEPHIO UM MPOMEXY-
TOUHYHO K/IMPVHTOBYIO CECCUIO.

* NCLR2Delivery - napameTtp, KOTOpbI/i ycTaHaBnMBaeT Opokepckas dmpma nyTeM MoAayn HEeTOProBOW LUIHO30BOW TpaH3akuuu
OptChangeRiskParameters no kaxgomy knmeHTy. O3HayaeT KOMMYeCTBO KIMPWHIOBbLIX CECCUI nepes akcnvpaumen, B KOTOpbIX 6yaeT
npYMeHeH Bec puck-npodnns exp_weight ons knneHToB 6pokepa. ViMeeT npuopuTeTHoe 3Ha4YeHne Haj npegyctaHoBneHHbIM HKL, na-
pameTpom exp_clearings_cc, B cnyyae, ecnv NCLR2Delivery meHbLie exp_clearings_cc.

Takke BO3MOXHA Nojaya 3asB/ieHVsi OT pacyeTHON (UPMbl C ykasaHWeM AaHHOTo Ko3hhMLMeHTa, B TakOM Cryyae napamerp
NCLR2Delivery npumeHsieTcsa Ha BCEX KIMEHTOB 6pokepa, Y KOoTopbix He ycTaHoBneH NCLR2Delivery (To ecTb paboTaeT Ans Takmx Knm-
€HTOB KaK 3Ha4YeHVe No YMOYaHuio).

2.4.3. Tunbl caenok, oopmmpyemMble NPU UCMOSTHEHUUN U UCTeHeHUUN (PbIOYEPCOB U ONMLUOHOB

BuTtoBas macka npusHakos Tabnuupl user_deal notokoB FORTS_FUTTRADE_REPL n FORTS_OPTTRADE_REPL (nons status_buy n
status_sell):

+ 0x4 — BHECUCTEMHAs CAerkKa,;

» 0x8 — cenka nepeHoca No3uuuii;

* 0x20 — caenka UCNOSIHEHUS OMLMOHa;

* 0x80 — Npu3HaK NCTEYEHUS BPEMEHW AENCTBUS MHCTPYMEHTA (419 (hblo4epcoB — UCNOMHEHVE, A1 ONLMOHOB — UCTEYEHNE);
* 0x20000 — cpenka Peno;

» 0x40000 — Habop caenok;

* 0x800000 — caenka ucTevyeHns onumuoHa,

» 0x2000000 — caenka, chopMUMpOBaHHas BHe TOProB.;

* 0x4000000 — agpecHas caenka;

* 0x8000000 — cgenka no cBA3Ke;
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* 0x10000000 — caenka npu HemnocTaBke;

« 0x40000000 - caenka ucnonHeHus pbroyepca .

[ns yno6cTtBa paboTbl 63k-0hncoB MHhopmaLms B Plaza-2 wo3ax n oT4ETax CUHXpOHM3UpoBaHa. [nsa atoro B otuétax f04_XXYY.dbf,
fO4cIXXYYZZZ.dbf, 004_XXYY.dbf, 004cIXXYYZZZ.dbf ncnonb3yercsi none signs. 310 nosie NOCTPOEHO Ha OCHOBE GWMTOBOI Macku B

Plaza-2.

Tunbl cAenok, hopmMmpyemMble Npu UCMIOSIHEHUU U UCTEUYEHWI (DbIOYEepPCOB 1 ONLMOHOB, NepeyncieHbl B creayoleli Taénuue:

Tun onepauuu

Cpernka 3akpbITUsi NO3ULMn

Cpernka OTKpPbITUSA NO3ULUK

[Jata u Bpemsi, Korga cesnku
nosiBATCS B OTYETE U Li/io3e

VcnonHeHne blouepca Tpagu-
LIMOHHBIM CNoco6oMm

B wno3ax 6yaeT HeHyneBsoii id,
aBoTyétax id 6yget paBHbiM 0.

LleHa cAenku OKpyrnisieTcs c
TOYHOCTHIO 10 MUHUMAJILHOMO
Lara LieHsbl.

TexHnyeckas caenka lopuau-
YeCcKn He ABNAETCH CAENMKON.

B wnmo3ax 1 OT4€Tax B
6UTOBOM  Macke: MNpU3HaKu
0x4 (BHecucTemHas cphen-
ka), 0x80 (McTeueHue Bpeme-
HW [OeiCTBUA WHCTPYMEHTA),
0x40000000 (caenka ucnosHe-
HVA hblovepca).

Het

YTpom B fieHb UCMO/THEHNSA

VicnonHeHne pacyeTHoro gibio-
yepca

B wnto3ax 6yaeT HeHyneBol id,
a B oTyétaxid 6yaeT paBHbIM 0.

LleHa cpenku okpyrnsietcs c
TOYHOCTbIO [10 5 3HaKa nocrne
3ansToi.

TexHudeckas caenka lopuay-
UECKU He SBNSieTCA CAEKO.

B wmo3ax u oOT4éTax B
OMTOBOI  Macke: MpU3HaKn
Ox4 (BHecucTemMHas caen-
ka), 0x80 (ncTeueHne Bpeme-
HN [OEeNCTBUS MHCTPYMEHTA),
0x40000000 (caenka ncnosnHe-
HUA hblouepca).

Het

Beyepom B fAeHb UCMOMHEHUSA
hbtovepca

VcnonHeHve onuunoHa

B wo3ax 6yaeT HeHyNeBoii id.
B otuéTax id 6yget pasHbiM O
(coenka B BEYEPHEM K/IUPUH-
re), HeHyneBoli id (cpenka B
NPOMK/VPUHTE).

LleHa caenkn pasHa 0.

TexHudeckass caenka Hopuay-
UECKU He SIBNSIeTCA CAEMKOA.

B wnio3ax n otuétax B 6u-
TOBOW Macke: npu3Hakn Ox4
(BHecuctemHas cpaenka), 0x20
(coenka wvcnosiHeHWs onumo-
Ha).

B wnto3ax 6yaeT HeHyNeBoii id,
a B oTyéTax id 6yaet pasHbim 0.

LieHa cpaenkn okpyrnsietcs c
TOYHOCTbIO [0 5 3Haka nocre
3ansToi.

Opuaundeckn siBnsietTcs caen-
KOMA.

B wnwo3ax n otyétax B 6u-
TOBOW Macke: npu3Hakn Ox4
(BHecucTemHasn cpenka), 0x20
(coenka McCnonHeHust onumo-
Ha).

CAenku UCMNoNHeHnss OMuuoHOB
reHepupyroTCs:

* B npomknvpuHre
* B BeyepHeM KnvpuHre

B 3aBucMMOCTV OT BpemeHu no-
Aaun 3a8BKN Ha UCNOMHEeHWe on-
uyoHa (reHepauus B 6nnxaiiem
KNMpWHre)

VicTeyeHune onunoHa

B wino3ax 6yaeT HeHyneBsoii id,
a B oTyétax id 6yaet paBHbIM O.

Llena caenku pasHa 0.

TexHunyeckas cpaenka topugu-
YeCKM He ABdeTcA C,Cl,el'IKOVI.

B wnwo3ax u oT4éTax B
6UTOBOI  Macke: MpuU3HaKu
0x4 (BHecucTemMHas cpen-

Het

Beyepom B fAeHb MCNOMHEHWA
hbtovepca
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Tun onepayum Cpaenka 3akpbITUsi NO3ULUN

CpAenka oTKpbITUA no3vuuun | [lata U Bpems, Koraa caesnku

nosABATCA B OTYeTe U Wko3e

ka), 0x80 (ncteyeHne Bpeme-
HW [eNCTBUS WHCTPYMeHTa),
0x800000 (coernka mctedeHus
OnuMoHa).

ToproBble CAE/KU OTPAXAOTCS C/IEAYHOLMM 06Pa3oMm:

Onepauuu B Xoe TOPros

WHopmauums no onepauyusm

Cpenka no quIOLIEpcy Ha akuMn Ha OCHOBaHUK a,qpeCHon 3anaBKN

B wo3ax 1 oTuétax GyaeT YHVKasbHbIA HEHYNeBoiA id.

LieHa ce/kv OKpyriseTcst ¢ TOUHOCTbIO A0 MUHUMA/IBHOIO Liara
LieHbI.

HOpuanuyeckun SBNSETCS CAENKOIA.

B wnto3ax v oT4€Tax B GUTOBOV Macke: npusHaku 0x4 (BHecucTem-
Has caenka), 0x4000000 (agpecHas caenka).

Cpenka o ghbloyepcy Ha akLym Ha OCHOBaHUM Ge3aApecHoii 3asiBKu

B wto3ax 1 oTuétax GyaeT YHVKasbHbI HEHyNeBoiA id.

LieHa cenkn OKpyrisieTcsi ¢ TOYHOCTbIO A0 MUHUMA/IBHOIO Liara
LIEHbI.

HOpuaunyeckn SBNseTca cAesKoi.

B wno3ax n oTyétax B GUTOBOI Macke: 3Ha4YeHNe BO BCEX nepe-
YMCNEHHBIX BuTax PaBHO Hy/HO.

CpAeska no onuuoHy Ha hbouepchbl Ha akLuM Ha OCHOBaHWUW agpec-
HOIA 3asBKU

B wto3ax n oTuétax byaer yHUKasbHbIi HeHyneBoii id.

LieHa cAenku OKpYrAseTcs C TOYHOCTbIO 0 MUHUMA/IBHOTO Liara
LieHbl.

FOpuanuecku SBNsSieTcs cAeNKoii.

B wto3ax 1 oT4ETax B GUTOBOI Macke: Npu3Hakm 0x4 (BHecUCTeM-
Has caenka), 0x4000000 (agpecHas caenka).

Cpernka no OnuMoHy Ha (hbHYePChbl Ha akLMK Ha OCHOBaHWU Ges-
afipecHoil 3asBKu

B wo3ax 1 oTyétax GyAeT YHVUKasbHbI HEHYNeBoiA id.

LieHa cAe/kn OKpYrASeTcst ¢ TOUYHOCTbIO A0 MUHUMA/IBHOIO Lara
LiEHbI.

HOpuAanueckn SBNSETCS CAESKOIA.

B wo3ax u oTyétax B GUTOBOI Macke: 3HaYEHNE BO BCEX nepe-
UYNCNEHHbIX BUTax paBHO Hyno.

Cpenka no nepeHocy nosvuui

B wo3ax 1 oTyétax GyaeT yHVKasbHbIA HEHyNeBoiA id.

LleHa caenkm oKpyrnsieTcs ¢ TOYHOCTLIO A0 5 3Haka nocre 3ans-
TOiA.

FOpuanueckn He ABNSIETCS CAENKOIA.

B wnto3ax n oTyéTax B GUTOBONV Macke: npuHaku 0x4 (BHecu-
cTeMHas cpesnka), 0x8 (caenka nepeHoca nosuuuid), 0x4000000
(appecHasn coenka).

TexHuyeckas caeska Ha ocHoBaHUW 1 yacTu aAPECHOVI 3aABKun Peno

B wto3ax 1 oTuétax GyaeT YHVKasbHbIA HEHyNeBoiA id.

LieHa caenku okpyrnsieTcs ¢ TOYHOCTbO A0 5 3Haka nocne 3ans-
TOiA.

HOpuauyeckn SBNseTca cAesKoi.

B wsto3ax 1 otuétax B 6UTOBOI Macke: npusHakm 0x4 (BHecw-
cTemMHas caenka), 0x20000 (caenka Peno), 0x4000000 (agpecHas
caenka), 0x8000000 (cBsA3ka).

TexHnyeckas ciefika Ha OCHOBaHUK 2 YacTu aapecHoli 3asBku Peno

B wto3ax n oTuétax byaer yHUKasbHbIi HeHyneBoii id.

LieHa caenku okpyrnsieTcs ¢ TOYHOCTbO A0 5 3Haka nocne 3ans-
TOiA.

FOpuanuecku SBNsSieTcs cAenKoii.
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Onepauuu B Xofe TOPros

NHcbopmauusa no onepauyumsam

B wn3ax 1 oTyétax B 6GUTOBOI Macke: npusHakm 0x4 (BHecu-
cTemMHas caenka), 0x20000 (caenka Peno), 0x4000000 (agpecHas
caenka), 0x8000000 (cBs3Ka).

TexHuyeckas caefika Ha ocHoBaHuM 1 yacTu 6e3afpecHOit 3asBkn
Peno

B wito3ax 1 oTuétax GyaeT YHVKasbHbIA HEeHyNeBoii id.

LieHa caenku okpyrnsieTcs ¢ TOYHOCTbIO A0 5 3Haka nocne 3ans-
TOiA.

HOpuaunyeckn He SBNSIETCA CAENKOMN.

B wt03ax n oTuéTax B GUTOBOI Macke: Npu3Hakn 0x4 (BHeCUcTeM-
Has cgenka), 0x20000 (caenka Peno), 0x8000000 (cBsA3ka).

TexHuyeckas cfenka Ha OCHOBaHUM 2 YacTv afpecHoit 3asBkn Peno

B wto3ax n oTuétax 6yaeT YHVUKasbHbI HEHyNeBoiA id.

LieHa caenku okpyrnsieTcs ¢ TOYHOCTbo A0 5 3Haka nocne 3ans-
TOiA.

FOpuanuecku He ABNSiETC CAEMKOIA.

B wnto3ax n oTyétax B 6MTOBOI Macke: npu3Haky 0x4 (BHecucTem-
Has cgenka), 0x20000 (caenka Peno), 0x8000000 (cBsizka).

TexHuyeckas caesfika Ha OCHoBaHuu 1 yacTtun a,qpeCHoﬁ napH0|7| 3a-
ABKN

B wto3ax n oTuétax byaer yHUKasbHbIi HeHyneBo id.

LieHa caenku okpyrnseTcs ¢ TOYHOCTbIO A0 5 3Haka nocne 3ans-
TOi.

HOpuanuecku SBNsieTcs cAemnKoii.

B wnio3ax n oTyéTax B 6GUTOBONM Macke: npusHaku 0x4 (BHecu-
cTemMHas cgenka), 0x40000 (Habop caenok), 0x4000000 (agpec-
Has cfenka), 0x8000000 (cBA3ka).

TexHuyeckas cfenika Ha OCHOBaHUM 2 YacTu afipecHoii napHoii 3a-
SIBKM

B wio3ax 1 oTuétax GyaeT YHVUKasbHbI HEHYNeBoiA id.

LleHa coenkn okpyrnseTcsa ¢ TOYHOCTLIO A0 5 3Haka nocse 3ans-
TOWA.

HOpuAanueckun SBNSETCS CAEKOIA.

B wn3ax 1 oTyétax B 6GUTOBOI Macke: npu3Hakm 0x4 (BHecu-
cTemMHas cgenka), 0x40000 (Habop caenok), 0x4000000 (agpec-
Has caenka), 0x8000000 (cBa3ka).

TexHuyeckas caenka Ha OCHOBaHUKM 1 yactun 6e3a,u,peCHoi/'| napH0|7|
3asBKN

B wito3ax 1 oTuétax GyaeT YHVKasbHbIA HEHyNeBoiA id.

LieHa caenku okpyrnsieTcs ¢ TOYHOCTbIO A0 5 3Haka nocne 3ans-
TOiA.

HOpuanyeckn SBNseTcs CAesKo.

B wto3ax n oTuéTax B GUTOBOW Macke: Npu3Hakn 0x4 (BHeCUcTeM-
Has cgenka), 0x40000 (Habop caenok), 0x8000000 (cBsA3ka).

TexHnyeckas caesnka Ha OCHOBaHMM 2 YacTu aApecHol napHo 3a-
ABKU

B wto3ax n oTuétax 6yaeT YHVUKasbHbI HEHyNeBoiA id.

LieHa caenkn okpyrnsieTcs ¢ TOYHOCTbo A0 5 3Haka nocne 3ans-
TOiA.

FOpuanuecku aBNsieTcs caeKoii.

B wnto3ax n oTyéTax B 6UTOBOI Macke: npu3Hakm 0x4 (BHecucTem-
Has cgenka), 0x40000 (Habop caenok), 0x8000000 (cA3ka).

2.5. PacnucaHue TOproB 1 KJIMPUHra

2.5.1. PacnucaHue Topros. Toproebie ceccumu

Toprn B cucteme SPECTRA 0CyLEeCTBASIIOTCA B pamKax TOProBoii ceccumn. ToproBasi Ceccusi B CUCTEME He CBsidaHa C KasleH4apHbIMU

CyTKamu 1 BK/TIOHaEeT B cebs:

* BeuepHI010 TOProByto ceccuio — A1 peasibHbIX TOpros anmres ¢ 19.00 go 23.50 o MOCKOBCKOMY BPEMEHM.

* [IHEBHYIO TOProBy CeCcuio — AN peasbHbIX Topros Anvrtcea ¢ 10.00 go 18.45 cnefyrolmx KasieHaapHbIX CYTOK.
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B npefenax ofHoO TOProBoii ceccuy 06paLLatoTCst O4HW U Te e TOProBble NHCTPYMEHTbI U MPUMEHSOTCS OHW U Te e napameTpbl ANs
pacyeTta obecrneyeHus. CyLecTByeT TeEXHNYecKas BO3MOXHOCTb BBECTW YTPEHHIOK TOProBYH CECCUIO A0 HaYana AHEBHbIX TOProB, KoTopast
noka He Ucnonb3yertcs. B npomexyTkax Mexay TOProBbIM/ CECCUSIMU NPOU3BOAUTCA Psif BaXXHELWNX ansi cucteMbl SPECTRA onepauuid,
TaknX Kak K/IMPUWHI, UCTEYEHVEe CPOKa AeliCTBUSA KOHTPAKTOB, reHepaLms 1 paccbl/ika OTHeTOB 1 T.N.

2.5.2. MpoOMEeXYTOUHbIW KNUPUHT

BHyTpuW AHEBHOI TOProBOIA Ceccumn CyLLeCTBYET NepepbIB, KOTOPLI B peanbHoli cucteme SPECTRA gnntesi ¢ 14.00 go 14.03 no MOCKOB-
CKOMY BPeMeHM, B TeYeHne KOTOPOro NPOXoAUT NPOMEXYTOUYHAsA KNMPUHroBas ceccust (MPOMEXYTOUHbIA KNUPUHT). MpomexyTouHas K-
PUHroBasi ceccust HyxHa A5l Toro, Ytobbl 3adMKCMpoBaTb B cepeHe [HA HOBble pacyeTHble LieHbl MO MHCTPYMEHTaM 1 nepeyncinTb
BapuaLMOHHY0 MapXy Mexzay y4acTHUKaMu KIMpUHra.

B NPOMEXYTOUHbIA KNMPUHT U3MEHSAIOTCS:
* PacueTHble LieHbl UHCTPYMEHTOB, MO KOTOPbLIM Gbi/ TOProBble onepaLum B Neproz BeYepHUX TOPTOB 1 NepBoii NONOBUHbLI AHEBHLIX TOP-
roB. CTapble 1 HOBbIE pPaCUETHbIE LieHbI OTOGPaXAIOTCA B CNeLmabHbIX Nonsx Taénuy fut_sess_contents u opt_sess_contents, NOTOKOB

FORTS_FUTINFO_REPL 1 FORTS_OPTINFO_REPL coOTBETCTBEHHO.

» CB06OAHbIe CpeACcTBa K/IMEHTOB NOC/e pacyeTa 1 Nepeync/ieHnst BapuaLlvoHHO Mapxu. MepeuncnieHHas BapualyioHHas Mapxa oTo-
6paxaeTcs B cneyuasibHbiX nonax tabnuupl part notoka FORTS_PART_REPL.

B NpOMEXYTOUHBIA KTUPUHT HE N3MEHSIIOTCS:
+ Pasmep NMMUTOB MO MHCTPYMEHTaM.

» CocraB TOProBbIX UHCTPYMEHTOB. YAasieHne CTapbiX MHCTPYMEHTOB U ,u,06aBneHV|e HOBbIX OCYLLECTB/IAETCA B OCHOBHYH K/TMPUHIOBYHO
ceccuto.

2.5.3. OCHOBHOIA KITUPUHT

OCHOBHOW KVPUHT MPOBOAWTCS NO OKOHYaHWMM TOProBOi ceccum B nepuog, ¢ 18.45 no 19.00 MOCKOBCKOro BpemeHun. B npouecce knnpuHra
BbIMONHAETCA:

* PacueT u coukcaumsi pacyeTHbIX LEeH MHCTPYMEHTOB MO UTOraM BCE TOProBOM ceccumn
 PacyeT 1 nepeuncneHne BapmaLoHHON MapXu Mexay y4acTHUKaMu.
* YpaneHue TOpProBbIX MHCTPYMEHTOB, C UCTEKLIMM CPOKOM 06paLleHust, 1 A06aBIeHne HOBbIX TOProBbIX MHCTPYMEHTOB.

« OG6HOBMEHVE MH(OPMALMUN O KIMEHTaX, GPOKEPCKMX U PacyeTHbIX hpMax MyTem yAaieHust CTapoii MHhopMaumm 1 3aKauky HOBbIX
[aHHbIX U3 KTUPUHTa.

[ocne 0CHOBHOrO KNMpUHra npou3BoAUTCA reHepaLma 1 paccbl/ika OTYETOB Mo uToram TeKyLLl,e[/‘I T0pFOBOI7I ceccun.

2.5.4. OCO6GEHHOCTM NOBEeAEHUs1 pasHbIX CyLLHOCTel B cucTemMe Npyu Ha3sHauYeHMN HOBOW Top-
roBoWi ceccuu

2.5.4.1. CnpaBoyHaAa U cecCMOHHaA nHdopmayma

Mpy Ha3HaYeHNM HOBOW TOPrOBOW CECCUM AaHHble U3 CNPaBOYHbIX TabnuL, B KOTOPbIX CYLLECTBYET NpuBs3ka K HOMEpY Ceccumn 3aKaunsa-
10TCA BHOBb U3 K/IMPWHra C ykasaHMeM HOBOTO HOMepa TOProsoli ceccuu. B cnpaBouHble Tabnuubl, B KOTOPbIX HET NPUBS3KM K HOMeEpY
ceccum, npucbinaeTcs Habop N3MeHeHWIA, TO ecTb [06aBNSIOTCA HOBbIE 3anvcK, NOSBMUBLUMECS AJ15 HOBOV TOPrOBOW Ceccum, U yaanaiTcs
3anucy 4118 06bEeKTOB, KOTOPbIX HE JO/MKHO 6bITb B HOBOW TOProBoi ceccumn.CnpaBoyHble TabnmLbl — 370 TabauLbl, NPUXoAsALLMEe B NOTOKax
FORTS_FUTINFO_REPL n FORTS_OPTINFO_REPL. /ITorom Bcex aTnxX U3MEHEHW ABNSeTCS AobaBneHne B Tabavuy session 3anncu
C HOBbIM HOMEPOM CECCUN.

2.5.4.2. leHbrv n No3nunun

Mpwn cmeHe Toproeoii ceccun MHhopmaums o cpeAcTBax, MMMUTaX 1 NO3NLMUAX KTMEHTOB OBGHOBIAETCH B PEXMME NPUMEHEHNST 0OHOBEHWIA,
TO €CTb MEHSIKOTCA TOMbKO Te 3anvcu, B KOTOPbIX BO BPEMS K/IMPYHra peasibHO Npousownm nameHeHus (notoku FORTS_PART_REPL un
FORTS_POS_REPL, notok FORTS_INFO_REPL, Tabnuubli diler_params u client_params).

2.5.4.3. 3aABKU U caenku

OcHoBHas Toprosas uHdopmauus (notokm FORTS_FUTTRADE_REPL n FORTS_OPTTRADE_REPL) coxpaHsieTcs, T.e. 10 HOYN TeKy-
LLero AHA B PenvKaummn foCTyNHbI 3a8BKV U CAENKW, caenaHHble 4o 19.00 B TeKyLLylo TOProByko CECCHUI0.

Mpy cMeHe TOProBOi CECCUM NPOUCXOAUT aBTOMATMYECKOe NepeBbICTaB/eHne MHOTOAHEBHbBIX 3asiBOK, jaTa UCTEYEHUS KOTOPLIX eLle He
HacTynuna, nyTeM yaasieHust cTapoii 3asiBku U [06aB/eHNst HOBOM (C HOBbIM HOMEPOM). YUUTbIBasl, UTO B pensiuky B Tabnuuy orders_log
MHopMaLms 06 3TOM He NpefaeTcsi, KIMEHTCKas CUCTEMA A0/MKHA GbiTb YCTpOeHa CreaylLym 06pasom. Mpy o6HapyXeHW HOBOTO
HOMepa TOpProBoii ceccun B TaBNMLE Session, KIMEHTCKasi cucTeMa Ao/MkHa "3a6biTh" 060 BCeX 3asiBKax, KOTOpble Y Hee COXPaHUINCh B
namsT¥ [0 3TOro, U "CyLlaTh" pensiuky Ha NpeaMeT NosiB/IeHUs HOBbIX 3asiBOK, C YKazaHWeM HOBOTO HOMepa TOProBoii ceccui.
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2.5.4.4. UHCTPYMEHTbI

Mpn cMeHe TOProBoOli Ceccun NPOUCXOAUT yAaseHue TOProBblX WHCTPYMEHTOB, C UCTEKLIMM CPOKOM ob6palleHusi, n fobaBneHue Ho-
BbIX TOProBbIX MHCTPYMEHTOB. CyllecTByeT Npasuiio — HOBbIMW UHCTPYMEHTaMW Herb3s TOProBaTb B BEYEPHIOK TOProBylo ceccuio (C
19.00 go 23.50), Npu 3TOM AaHHble UHCTPYMEHTbI MPUCYTCTBYIOT B cUCTeMe, MHhopMaLma No HUM NPUXoamMT B pensivke. B Tabnuuax
fut_sess_contents 1 opt_sess_contents Takue NHCTPYMEHTbI NOMeYeHbI CrneLasibHbIM MPU3HAKOM.

2.5.4.5. MNMoToKn pennukayumn

Ha rpaHuLie TOproBbIX CECCU NOTOKM PEnMKaLymy MOryT BbITh LITATHBIM 06PA30M 3aKpbIThl Y NEPEOTKPbITLI 3aHOBO CepBepamy TOProBoi
CUCTEMbI, NPX 3TOM MO HEKOTOPLIM NOTOKaM MOXET NPUATY YBEOM/IEHNE O CMEHE HOMEPA XU3HU CXEMbI.

B HacToALWMIA MOMEHT, 6€3 CMEHbI HOMEpa XXM3HU MOTyT NePeOoTKPLIBATLCS CEAYoLLMe NOTOKH:

 [oTOKM C 06LWMMU PbIHOUYHBLIMY AaHHbIMU FORTS_FUTCOMMON_REPL n FORTS_OPTCOMMON_REPL.
* [MOTOK C TekyLMMY 3HaYeHnamn sonatunbHoctn FORTS_VOLAT_REPL.

* T1OTOK C TEKYLUMMU 3HAYEHUSIMU BapraumoHHoi Mapxmn FORTS_VM_REPL.

MOTOKM, KOTOPbIE HE NEePEOTKPLIBAKTCS:

« loToku co cnpaBoyHoli nHchopmaumeli FORTS_FUTINFO_REPL n FORTS_OPTINFO_REPL.

« [oToku ¢ Toproeoii uHdopmaumein FORTS_FUTTRADE_REPL n FORTS_OPTTRADE_REPL.

* [MoTokm co cpe3zamu ctakaHoB FORTS_FUTORDERBOOK_REPL n FORTS_OPTORDERBOOK_REPL.
* TOTOKM arperMpoBaHHbIX CTaKaHoB.

* MoTtokn FORTS_PART_REPL, FORTS_POS_REPL, FORTS_INFO_REPL

« loTok 6upxeBbIx MHAekcoB RTS_INDEX_REPL.

* Motokn FORTS_MISCINFO_REPL n FORTS_CLR_REPL.

2.5.4.6. Ucnonb3oBaHne MexaHu3Ma CMHXpOCOﬁbITVII‘/'I Ana nonyvyeHnss KOHCUCTEHTHOIo COCTosAHUA AaHHbIX B CU-
cTemMe

Ecnu gns paspabartbiBaeMoii CUCTEMbI KPUTUYHO UMETb BO3MOXHOCTb OTMEYaTb COBOKYMHOE KOHCUCTEHTHOE COCTOSIHUE BCEX AaHHbIX B
TOProBOW CUCTEME HA HEKOTOPbIE «BaXHbIE» MOMEHTbI BPEMEHM, TO Takas cuctemMa A0/HKHa UCMO/b30BaTb MEXaHW3M CUHXPOCOOLITUI,
LOCTYMHbIA HaumHas ¢ Bepcun 3.8.2 cuctembl SPECTRA. 1518 CUHXPOHU3aUMU JOCTYMHbI C/iefytoliMe COCTOSHUS TOProBOW CUCTEMBI:

¢ [laHHble 4719 HOBOW TOProBOiA ceccumn 3akayveHbl U paccunTaHbl (~18:49-18:50, MOCKOBCKOro BpeMeHM)
* Hauano npomexyToyHoro knvpuHra (14:00, MOCKOBCKOro BpeMeHw)

« [leHexHble cpeficTBa Nocsie NPOMKIMPUHra nepepaccynTtaHdbl (~14:01:30, MOCKOBCKOro BpeMeHW)

* Bce pacueTHble npoueaypbl B MPOMK/IMPUHTE 3aKoH4YeHb! (~14:02, MOCKOBCKOTO BpeMeHm)

« Hauano ocHoBHoOro kvpuHra (18:45, MocKOBCKOro BpeMeHM)

* [laHHble Noc/ie OCHOBHOIO K/IMPUHIa nepepaccymTaHbl (~18:49, MOCKOBCKOro BpeMeHW)

* Pa3gBuxka TMMUTOB 3aKOHYeHa (B TeUeHne Topros)

[Ns yBeJOM/IEHUSI BHELLHUX CUCTEM O HACTYM/IEHUW ONPEefesiEHHOr0 COCTOSIHIS TOProBoii CMCTEMbI, B MOTOKM peniukauumn fobasnseTcs
HoBas Tabnuua sys_events cregyoero hopmara:

Mone Tvn OnucaHve

repliD i8 CnyxebHoe nosne nogc1cTeMbl pennkawmm
replRev i8 CnyxebHoe nosne nogcucTemMbl pensmkalmm
replAct i8 Cnyxe6bHoe none nNogcucTeMbl penvkaumm
event_id i8 YHUKa/bHbI naeHTUGUKaTop cobbIThA
sess_id i1 MaeHTudmkaTop TOproBoii ceccum
event_type i4 Tun cobbITuA

message c64 TekcToBOe onucaHne

Ta6nuua [o6aBNseTcs B CeaytoLue noToku pennkaumum:
* FORTS_FUTTRADE_REPL

* FORTS_OPTTRADE_REPL
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FORTS_INFO_REPL
FORTS_PART_REPL
FORTS_POS_REPL
FORTS_FUTINFO_REPL
FORTS_OPTINFO_REPL
FORTS_ORDLOG_REPL

FORTS_CLR_REPL

MpaBuia CUHXPOHMU3ALMN AAHHBIX Crefyowme - NPy HacTynaeHnn rnobaibHOro cobbITUS B TOPrOBOI CUCTEME, MOC/Ie reHepaLummn Bcex
AaHHbIX N0 3TOMY COObLITUIO BCEMU nogcucremamum Toprosoﬁ CUCTEMBbI, B Ta6!'IVIleI sys_events BCTaB/1seTCA 3anncb C OgHUM N TEM Xe
event_id, c event_type, COOTBETCTBYHOLLMM TUNY COOLITUSA:

1 (session_data_ready) - 3aKoH4YeHa 3arpy3ska AaHHbIX U3 KNIMPUHIOBOI CUCTEMbI B TOPrOBYIO Nepes, Ha4yasioM HOBOM TOProBoi ceccuu;
CO6bITMA AaHHOIO TUMa TPaHCMPYHTCA BO BCEX NOTOKaX, rae ecTb Tabnuua sys_events, kpome notoka FORTS_CLR_REPL

2 (intraday_clearing_finished) - Bce pacuyeTHble npoLeaypbl B MPOMK/IMPUHIE 3aKOHYEHbI; COObITUA JaHHOTO TUNa TPaHCINPYTCS BO BCEX
noTokax, rge ecTb Tabnuua sys_events, kpome notoka FORTS_CLR_REPL

3 (clearing_data_ready) - roToBbl jaHHbIE MOC/1e OCHOBHOIO K/IMPUHIA; TPaHCNPYHOTCA TONbKO B notoke FORTS_CLR_REPL

4 (intraday_clearing_started) - Hauyano NPOMK/IVPUHTE; COOLITMSA AaHHOrO TUNa TPaHC/IMPYHTCA BO BCeX NOToKax, rae ecTb Tabnuua
sys_events, kpome notoka FORTS_CLR_REPL

5 (clearing_started) - Ha4ano OCHOBHOrO K/MPWHIE; COObLITUS JAHHOTO TWNa TPAHCAMPYKTCA BO BCEX NOTOKax, rae ecTb Tabnvua
sys_events, kpome notoka FORTS_CLR_REPL

6 (extension_of_limits_finished) - pasaBmkka TMMUTOB 3aKOHYEHA; COOLITUS AaHHOTO TMMNa TPaHCAMPYHTCA BO BCEX MOTOKax, rae ecTb
Tabnuua sys_events, kpome notoka FORTS_CLR_REPL

8 (broker_recalc_finished) - geHexHble cpefcTBa nocae NPOMKAVPUHIa NepecynTaHbl; COObITUA AAHHOTO TUNa TPaHC/IMPYOTCS BO BCEX
noTokax, rge ectb Tabnuua sys_events, kpome notoka FORTS_CLR_REPL

BHelwHAs cnctema, MOXeT NofnMcaTbes Ha nonyyeHve Tabnuupbl CobbITUIA BO BCEX MHTEPECHbIX e/l NOTOKax pennkauym n nonyymTb yee-
[OM/IeHMe 0 TOM, KOrAa AaHHble roToBbl. Bo BCex NoTokax pensimkamy 3anicy B sys_events, OTHOCSLLMECS K OfHOMY COGbITWIO B TOProBOA
cucteme 6yayT MMeTb ofuHakoBblli event_id. B nonsx sess_id n message Bbigaetcsi paclumMpeHHas UHopMaums — HoMep HOBOW v
TeKyLLel TOProBoli ceccum U TEKCTOBOE coobLeHne. Obpallaem 0cob60e BHUMaHMe Ha TOHKOCTY:

He rapaHTUpyeTcs UAEHTUYHOCTbL 3HAUYeHwii cnyxe6HbIx noneii repliD, replRev B pasHbIx NOTOKax penavkauuy 4/ OAHOTO W TOTO Xe
CO6bITMS. OPUEHTUPOBATLCS CTOUT TOMLKO Ha event_id.

YBefomneHne B sys_events npuxoaut MOC/IE BCex AaHHbIX, B YaCTHOCTM 3TO O3HAYaeT, YTO B pexume MNojlyyYeHnst faHHbIX on-line
BHELLIHSISi cCUCTeMa NoJy4uT cHauana caMu HOBbIE AiaHHbIe, HANpUMep, MHCTPYMEHTbI, Ha3HaYeHHbIe B HOBYHO CECCUIO U NepeHEeCceHHbIe
B HOBYIO CECCI0 MHOTOZJHEBHbIE 3as1BKU, @ Y)KE MOTOM — YBeJOM/IeHMe B SyS_events.

2.5.4.7. PacnucaHune UrpoBbIX U TECTOBbLIX TOPros

MomuMo peanbHoii ToproBoii cuctembl SPECTRA, cyLLecTByeT UrpoBasi cvicTema 1 TECTOBasi CUCTEMA /151 BHELLHMX Pa3paboTUMKOB.

PacnvcaHvie paboTbl UTPOBOV CUCTEMBI:

BeuepHsa Toprosas ceccus: 16:00 - 22:00.
YTpeHHasa Toprosas ceccus: 06:00 - 08:55.
OcHoBHas Toprosas ceccus: 09:00 - 13:00.
MpomknupuHr: 13:00 - 13:03.

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

Knupuhr: 15:45 - 16:00.

Pacnucaxmne pa60TbI TECTOBOW CUCTEMBI ANA BHELWHNX pa3p660TLIVIKOB:

BeuepHsia Toprosas ceccus: 15:30 - 23:50.
YTpeHHasa Toprosas ceccus: 07:00 - 07:15.
OcHoBHas Toprosas ceccus: 07:15 - 14:45.
MpomknupuHr: 12:00 - 12:05.

Toukun X gna nocrasku: 13:00, 13:15.
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e MMoctaska: 13:30 - 14:00.

2.6. YnpaB/ieHMe pUCKaMu U IMMUTUPOBaHMe TOProBbIX onepayuii

2.6.1. FapaHTUiNHOE OGecneyeHue

PeanunsoBaHHas B SPECTRA Cuctema YnpasneHus Puckamu no3BossieT B MakCUMasibHOW CTENEHN CHU3UTb PUCK HEUCTOJTHEHNS 06s13a-
TeNbCTB 1 OCYLLECTBNATb HEMPEPbIBHYIO OLEHKY YPOBHSA PbIHOYHOTO PUCKa NO3ULMIA K&XKA0T0 yHacTHMKA. S14pOM CUCTEMbI SIBNSIETCA asro-
puUTM pacuyéTa rapaHTuiiHoro obecneueHus (initial margin, ganee NO) nog OTKpbITbIE NO3ULMM YYACTHUKOB TOPTrOB.

OpHoli 13 KI4YeBbIX 0COb6eHHOCTeNn Cuctemsl YnpasneHns Puckamn SPECTRA aBnsieTcst UCnob30BaHUe OHMaiH pacyéta obecneyeHums
noZ 3asiBKU 1 NO3uULMK, NMPOM3BOAMMOIO B pamKax TOpProBoi TpaH3akuuun. MNpy Takom NoAxo4e MosiBfieHne B CUCTEME HeobecrneyeHHbIX
3as1BOK U CAEMNOK NPaKTUYeCcKn NCKoYaeTes, T.K. 4OCTaTOYHOCTL 06ecrneyeHns NnpoBepsieTcs 40 TOro, Kak 3asiBka NosIBASIETCA B cUCTeMe.

[pyroii BaxHoW 0co6eHHOCTbI0 CucTeMbl YnpasneHus Puckamm SPECTRA aBnsieTcst TpeXypoBHEBas cuctema pacyeTta. BHyTpu cuctemsl
YHYaCTHWKM TOProB NoApasfenaTca Ha TPy KaTeropum:

» PacueTHasa dmpma. PacueTHble ovpMbl SBASKOTCA OpraHv3auysamy, HeNoCpPeACTBEHHO HECYLLMMU OTBETCTBEHHOCTb U NOKpbIBaOLWMe
PVICKM CBOVX KIMEHTOB U Cy66pOoKepoB. PacueTHble hMpMbl HECYT 06513aTeNbCTBa:

* UYneHcTBO B CEKLMM CPOYHOTO PhIHKA.

* JlnueHsnsa 6upxxeBoro NocpegHnKa, CoBepLIaoLLEero ToBapHble dbloYepPCHbIE 1 OMLMOHHbIE CAENKN B BUPXEBON TOProe/e, BblAaHHas
denepasibHOl CNyx60i N0 PUHAHCOBLIM PbIHKAM.

» B3Hoc B CTpaxoBoii hoHA.
» [apaHTUiiHoe obecneyeHne COH6CTBEHHbIX CAEMNOK U CAENOK CBOMX K/TMEHTOB 1 Cy66pOKepOB.

 Bpokepckas upma. B oT/iMume oT pacueTHbIX (hupM, Gpokepckue rpMbl HEe PACCUMTLIBAIOTCS MO onepauysiM HanpsmMyto ¢ GUpxeit, a
paccuuTbIBalOTCS CO CBOE pacueTHoli hrpMoii, st GpOKepoB HeT TPEGOBaHMIA MO HANIMUWIO NMLEH3MIE U N0 BHECEHUIO cpeacTB B CTpa-
X0BOI thoHA. Bpokepckue prpMbl HECYT 06513aTE/NbLCTBA rapaHTUItHOrO o6ecnedeHrsi CO6CTBEHHbIX CAEMOK U CAEMOK CBOWX K/TMEHTOB.

 *KnueHT. /llo60oe topugnueckoe n hrsnyeckoe ML MOXET NPUHMMATL yyacTue B Toprax Ha pbiHke bloyepcos 1 onunoHoB SPECTRA
B KauecTBe k/meHTa. [1s1 3T0ro Heo6Xx0AMMO 3aK/IUMTL AOrOBOP HA TOProBoe 06C/yXMBaHMe C GPOKEPCKO chpMoit nan Henocpea-
CTBEHHO C pacyeTHOW chpmoii. KNnneHT coBepLuaeT Bce AeiNCcTBMA B Toprax OT uMeHn ceoeli B® nan Po.

B COOTBETCTBUM C pean30BaHHLIM NOAXOA0M rapaHTUiHOe o6ecnedeHre Y PUCKM PACCUUTLIBAIOTCS Ha BCEX TPEX YPOBHSIX OTAE/bHO:
OTAENbHO PUCKY N0 pacyeTHoli orpMe, pucku No Bcem 6poKepckuM dompmam P® 1 pucku Mo BceM KIMEHTaM. ST SIBNAETCS YHUKA/IbHLIM
C/lyyaem B MUPOBOIT NPaKTUKE, 1 FapaHTUPYeT, YTO TOProBble IMMUTLI, BbICTABNEHHbIE HA KTUEHTA, HUKOFAA He 6yayT UM NPEeBbILLEHbI.

2.6.2. ToproBbie TMMUTbI

ToproBble MMMUTLI P® 1 B® — 3T0 fileHexHble CpefcTBa, pa3MelleHHble aTuMn P® n b® Ha cBonx Toprosbix cyeTax B HKLL. [leHexHble
cpeactea b® — 310 cymma fieHexHbIX CPefiCcTB BCEX KNMEHTOB Bd. [leHexHble cpefcTBa PP — 310 cymma [AeHEeXHbIX CPefCTB BCEX ee
B®, Bkntovasa geHbrn camoli P®. PO mMoxeT nepeBoauTb B TEYEHWE TOProB AeHbrv Mexay cBommu B® 1 HenocpenctBeHHO co6oii. Mpu
3TOM CyMMapHOe KO/IMYeCTBO AeHer y P® He meHseTcs.

ToproBble IMMUTbLI UCMOMb3YHOTCA A/151 pe3epBMPOBaHNA OTPULATENbHON BapuaLMOHHO Mapxu, cnucaHus c60poB, cnmcaHns/3aqncneHns
npemun, pesepsuposaHns 0.

[leHexHble cpefcTBa KMEHTOB HE NOCTYNAT U3 KIMpUHTra. OHU yCTaHaBNMBAIOTCS B paMKax TOProBoii cucteme camoii B® unu P®. Takve
[IEHEXHble CPEACTBA Ha3bIBAIOTCA TOPrOBLIM JIMMUTOM K/IMEHTOB. ECNM Y KNMEHTA €CTb IMMUT AEHEXHbIX CPEeACTB, TO NpK NOCTaHOBKe
UM 3asiBKV MPOUCXOAMT NPOBEPKA JOCTATOMHOCTYU CPEACTB Yy 3TOTO KAMeHTa. Ecnv nummTa AEHEXHbIX CPeACTB HET, TO Takasi NpoBepka He
OCYyLLECTBASAETCS. B 3TOM C/lyyae ocyLecTB/sieTCs MPOBEPKA JOCTATOYHOCTY CPEACTB TO/bKO Y B® 1 ee PO. B o6liem ciyyae 3asBka
MOXET 6bITb BbICTAB/IEHA TO/LKO MPW YC/IOBUM, YTO Y BCEX TPEX YPOBHEN (KneHTa, B 1 P®) f0oCTaToUHO AEHEXHBIX CPEACTB.

B TC cyLecTByOT AeHexHble CpeAcTBa TONbKO ABYX BUAOB — AeHbrv 1 3anoru. 3anoru — a1o LB nnv santota, kotopele HKLL cornaceH
NpUHUMATL B KaYecTBe obecneyeHuns. [leHbrv 1 3a10rv B obecneyeHme nNpyHUMaOTCS B HepaBHbIX A0NAX. [0Na 3a/10roB HE MOXET npe-
BbllWaTh 50% OT 06LLeil CyMMbl AEHEXHBIX CPELCTB.

[ns ynpaBieHnsi TOProBbIMU IMMUTaMM KTMEHTOB ucnonb3yetcst MeTtog FutChangeClientMoney — V3MeHeHue KMEHTCKUX MMMUTOB. OH
oGecrneynBaeT crieaytoLyie BO3MOXHOCTH:

* YcTaHoBKa/M3MeHeHue/yfaneHne ToproBbIx IMMUTOB (OTAE/NLHO AJ1St iIEHET 1 3a/10T0B).

* Ycunenve/ocnabneHvie Tpe6oBaHuii K rapaHTUIHOMY 06eCMeUeHNI0 KIMeHTa NyTeM BBOAA CNeLuaibHOro koadyduumeHTa, Ha KoTopblii
YMHOXaeTcsi cymmapHoe MO k/imeHTa Npy NocTaHOBKe 3asiBKW. MpoBepka Ha JOCTaTOYHOCTb CPeACTB ByAeT OCYLLEeCTBAATLCS C yUeTOM
3TOro KoadhdmumeHTa.

+ ABTOMaTU4eckuii yueT pesy/ibTaToB TOProB KWEeHTa B IMMUTAX B C/ieAyioLLeli TOproBoi ceccun.

[ns ynpasneHysi TOProBbIMy IMMUTaMy 6pokepckvx ovpm ncnonbayetcst Metog FutChangeBFMoney — VMi3MeHeHWe NMMUTOB 6pOKepPCKMX
thripm OH NO3BONSIET TOSILKO YCTAHOBUTL /TN U3MEHWUTL TOPTOBbIE SIMMUTBI.
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2.6.3. Pa3penbHbiii YYET CpeacTB M NO3ULMIA YHACTHUKOB K/TMPUHTA U UX KITUEHTOB

Pa3genbHblil yUeT cpeAcTB 1 No3uumii (Takke - cerperauysi CpeacTs) peanmsyeTcs Ha ypoBHe Bpokepckux dvpm (fanee — BO). Kaxaas
B® MOXET 6bITb MCMOMb30BaHA AJ1s1 OHON U3 Tpex Leneit:

* [Nsi yyeTa COBCTBEHHbIX CPEACTB M NO3ULMIA YUYacTHUKA,;
 [/151 yYeTa CPefCTB U NO3NLMIA KNIMEHTOB YUYaCTHUKA;
* [151 yYeTa CPeACTB U NO3ULMiA, NepeaaHHbIX B LJOBEPUTENTbHOE YNpaB/ieHne YUacTHUKY.

YueT aeHexHbIX cpeacTts (py6nm n Banota) b® ogHoro Tvna Begetca no otaensHomy PacuetHomy kogy (PK) B yueTHbIx cuctemax HKLL.
Takke y YyaCTHMKa eCTb BO3MOXHOCTb CO3AaBarb AONoMHUTENbHbIE PK. Hanpumep, npu XenaHuy y4acTHUK MOXET co3farb no OfHOMY
PK ans kaxgon b®.

2.6.4. OrpaHn4yeHUs1 Ha TOProBble onepauun U OTKPbITUE NO3SULIUIA A1l KTUEHTOB

Cunctema SPECTRA npefocTaBnisieT BO3MOXXHOCTb BBOAWTb AOMNO/THATE/IbHbIE OrpaHNYeHrsi Ha MPOBEAEHNE TOProBbIX Onepauuii KImeH-
TOM, KOTOpbIe B cucteme DOPMY/IMPYIOTCS Kak 3anpeTbl. MOXHO N0 KOHKPETHOMY K/TMEHTY (N0 BCEM K/IMEHTaM), UHCTPYMEHTY (M0 BCEM UH-
CTpyMeHTaMm) uiv 6a30BoMy akTuBy (no Bcem BA) 3anpeTuTb OTKpbIBaTb MO3MLMN U BbICTABAATL 3asBKW. [151 BbINOMHEHNS TakUX AeACTBUI
B W/03e npegycmoTpeHbl MeToabl: Metog FutChangeClientProhibit — VIsMeHeHne KAMeHTCKMX orpaHnyeHmnin gnas gobroyepcoB u Metog
OptChangeClientProhibit — /3meHeHne KTMEeHTCKNX OrpaHNnYeHnin A1si OMLMOHOB.

2.6.5. BanaHCcpoOBKa pUcKa MeXay CPOYHbIM N BaJ/TIOTHbIM pPbIHKaMu

C Uesnblo YMEHbLUEHUS CPEACTB, KOTOPbIE YYACTHWK TOProB (KMPWHIa) AO/MKEH NepeuncnaTb Ha oba pbiHka B KayecTBe obecneveHus
CBOUX OTKPbITbIX No3uuunin (06s3atenscts), B TKC SPECTRA cyluecTByeT BO3MOXHOCTb nepepacnpeseneHns puckoB Mexay CPOYHbIM 1
BaUIIOTHbIM PbIHKaMM MyTeM NepeHoca YacTu prcka c pernctpa yyera nosvumii Ha CpPOYHOM PbIHKE Ha PerncTp yyeta no3uumii Ha BasTIloTHOM
PbIHKE.

[na peannsaunm gaHHoro mexaHusma B TKC SPECTRA 3aBefeHbl ABa TEXHUYECKUX MHCTPYMEHTa (I0prAaNYecky He ABNSIOWMUXCA TOpro-
BbIMW MHCTPYMEHTamu) no ynpaenexuio puckamn: EURRUB_RSK n USDRUB_RSK, co cneuuanbHbimM cTaTtycoMm B nose signs 0x20000. B
TKC BanoTHOrO pbiHKa COOTBETCTBYIOLLVE NHCTPYMEHTbI 3aBefeHbl B 6opae RSKC.

B KnvpuHroBoii cucteme SPECTRA 3a kaxzoii bpokepckoii coupmoli 3akpennsercs PacuéTHblii ko, 3aperncTpyupoBaHHbIii B TOProBo-Kn-
PVIHFOBOV CCTEMe BaUTIIOTHOTO PbIHKA.

[na nameHeHusi eAMHOr0 NMMMUTa Ha BasIlOTHOM pbiHKE y4YacTHUKY (Bpokepckoit ®upme) Heobxoammo yepes w3 SPECTRA Plaza-2
nogatb MopyyeHne Ha 6anaHcupoBky pucka (Metog FutTransferRisk), ykasbiBas B HEM UHCTPYMEHT ynpas/ieHUsi pUCKOM, 06beM puUCKa,
pasgen perucrtpa yyeta nosuuuini Bpokepckoli rpMbl HULMATOPa NOPYYEHNS U HanpaB/ieHve NepeHoca pucka.

Mocne nogaun MopyyeHna B TKC BasllOTHOrO pbiHKa CO34aeTcs ajpecHasn 3aaBka ¢ KoHTpareHTom HKLL, 3adBKa npoxoauT ctaHfapTHble
npoueaypbl PUCK-MeHepKMeHTa. [locne NpoBepKy [0CTATOYHOCTN CPEACTB NPOUCXOAMT 06pa3oBaHne CAENKN 1 NepepacyéT eauHoro sin-
MuTa. Cenka yunTbiBaeTcs No TekyLeMy LeHTPasibHOMY KYpCy, rapaHTuiiHble NepeBo/ibl He HAYUCAKTCS.

B TKC SPECTRA o6pasyeTca TeXHUYecKasi CAenka no MHCTPYMEHTY NepeHoca pucka, kotopasi 6yeT BuaHa B LL/IH30BbLIX MHTepdelicax
B Tabnmue deals ¢ npusHakom nosystem=1, n 6yaeT NnpucyTcTBOBaTh B OTYETaxX C type=16.

Mo3nums, obpasoBaBLLAsCA B pe3ynbrare NoA06HOM cAesku, ABAseTcs 6eCCPOUHON. 3aKpbiTb €€ MOXXHO COBEPLUEHNEM NPOTUBOMOIOKHO
Hanpas/IeHHOI CAENKM N0 TOMY e UHCTPYMEHTY.

2.6.6. NMepeHoc no3uymii (06sa3aTeNnbLCTB)

B pamkax ogHoli PacueTHONn ®mpmbl BO3MOXEH NEpeHOC No3nuuii ¢ O4HON KneHTa Bpokepckoin dmpmbl Ha 4pyroro knneHTa bpokepckoi
PUpMmbI.

MepeHoC No3uLyii ¢ 04HOTO Kofa pasgena yyeta no3uuumii Ha Apyroii ocyLLecTBsSIETCS NyTeM NoAauu YUacTHUKOM KvpuHra B TOproByto
CYCTEMY HOBOIA TpaH3aKLuK.

MpoBepk1 BO3MOXHOCTM MoJaun TpaH3akuyy Ha NepeBog No3numuii — Takue xe, Kak Npu nogavye 3asBkv. JONOMHATENBLHO NpoBepsieTCs,
UTO B MOMEHT NOJAYM TPaH3aKLMM 06BbEM NEPEHOCUMON NO3WLMM He NPEBLILAET 06bEMA COOTBETCTBYHIOLLEH NO3ULMN, YUUTHIBAEMO Ha
pasgene-McToUHUKe; Takke Npu NepPeBoe No3vLmii ¢ OAHOMO KIIMEHTCKOTO pasdena perucTpa yyueta noauuuii Ha gpyroii IHH/nacnopTHble
[aHHble, 3aKpensieHHbIe 3a TaKUMK pasaenaMu perncTpa yueta no3uuuii, 4omkHbI coBnagaTb, B TOM Yuc/e no pazaenam OB®.

TexHuyecku, nepeBos No3nuuii ochopMISETCS Kak caenka c ocobbiM cTaTycoM status_buy==status_sell==0x4/0x8/0x4000000 no nokynke
(vnn npogaxe) ¢ pasgena-ucToyHrKa 1 npogaxke (MoKynke) No pasgeny-npuemMHuUKy, 1 lpuaNYeckn caenkol He aensaetcs. Mepesog nosu-
uuiA TpaHCMpyeTca 1 B LW03e, U B oTyeTax (f04/004).

2.6.7. MpuocTaHOBKa TOProB /151 pacluMpeHust IMMUTa KoneGaHwii LieH caenok

MprocTaHoBKa TOProB A/1s pacluMpeHus NuMuTa konebaHuil LeH CAenoK OCyLecTBsieTCs B COOTBETCTBUM C "TMOMOXEHMEM O Nopsifike
YCTaHOB/EHWSI Y U3MEHEHUS IMMUTOB KoMe6GaHuii LieH CAenok U 0 Npoleaype NPUHYAUTENBHOTO 3aKpbiTus Mo3uupii” (MpunoxeHue ®5 k

MpaBunamM ocyLLecTBEHUs K/IMPUHIOBOI AEATENBHOCTM Ha PbIHKE LIEHHBIX GyMar, CPOYHOM PbIHKE U BASIOTHOM PbIHKE).

C TEXHMYECKOI TOUKM 3pEeHMsI MPU NpMOCTaHOBKe TOpProB B cucteme SPECTRA npou3BofsaTcs criefyolime aeiicTBus:
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Mpy HaCTyNeHUU YCIOBUIA s NPUOCTAHOBKM TOPTOB MO KaKOMy-/IM60 6a30BOMY akTuBY, TOPIv Mo 3TOMYy 6a30BOMY akTuBy NpuocTa-
HaB/MBAIOTCS.

ALMUHMCTPATOPaMU TOProB PacCUHUTLIBAIOTCA HOBbIE PaCLUMPEHHbIE IMMUTLI KONEGaHWIA LieH.

MpownssoguTca nepecyeT obecneyeHnss No BCEM NO3MLMAM N0 3TOMy 6a30BOMY akTUBY (MpV pacLLUMpeHUn TMMUMTOB obecrneyeHne yBe-
nnynBaetcs).

Mocne 3aBepLUeHNs pacyeTa 06ecneyeHunsl Topru eLle HeKOTopoe BPeMst He BO306HOBNSIOTCS, UTO6bI faTb BO3MOXHOCTb YYacTHUKaM
yOanuUTb 3asBKU.

B0306HOB/IEHVE TOPTOB B HOPMaSIbHOM PEXMME.

[aHHble [eiicTBMA CONPOBOXAAKTCA PAacChUIKON aAMWHUCTPATOpaMu TOProB COOTBETCTBYIOLWWMX YBEJOMEHWA (CM. Tabnuuy
sys_messages notoka FORTS_FUTINFO_REPL):

2.6.8.

MpeaynpexaeHue o TOM, UTO EC/IN LieHbl HE U3MEHSITCS, TO Yepe3 onpeae/ieHHoe BpeMsi NPoM30iiAeT NPUoCTaHOBKA TOPTOB N0 TaKOMY-TO
VHCTPYMEHTY.

YBEAOM/IEHNE O TOM, YTO MPUOCTAHOBKA TOPrOB PeaslbHO NPoM3BeSEHA.
YBefjoM/ieHMe 0 TOM, YTO 06ecneyeHre NepecunTaHo, MOXHO YAansaTh 3asiBKu.

YBefomneHvie o BO306HOBIEHUN TOpros.

MHhopmmpoBaHue y4HaCTHUKOB O NMPOrHO3UPYeMbIX 3HaUeHUAX PUCK-NapamMmeTpoB

B cucteme peanusoBaH cepBUC MHPOPMUPOBAHUS YYACTHUKOB O NMPOrHO3MPYEMbIX 3HAYEHUSAX puck-napameTpos (cepsuc ForecastiM).
CepBuC C 3a4aHHO NepPUOANYHOCTBLIO MPOM3BOANT pacyeT obecneyeHns, KOTopoe MOr/10 6bl BbITb B C/lyHae pasfBiKKM NMMMUTOB, U TPAHC-
NIpYyeT 3TV AaHHble yyacTHUKam. Anroputm paboTsl cepsuca:

C NepuyoanYHOCTBI0 pa3 B MUHYTY aHa/IM3UpyeTcst COCTOsIHUE PbiHKA MO MHCTPYMEHTaM 1 WLLYTCS Te, MO KOTOPbIM Yepes HEeKoTopoe
BPEMS1 BO3MOXHA Pa3fBvkKa IMMUTOB (HAXOXAEHUE Ha niaHke 6onee X MUHYT).

ECN1 Takne MHCTPYMEHTbI eCTb, NPOU3BOAMTCA NepepacyeT o6ecnedeHrs No KMEeHTCKUM nopTdensim. PUck-napaMeTpbl Mo MHCTPYMeH-
Tam Ha nniaHke yCTaHaB/IMBAIOTCS B COOTBETCTBUM C Npezrnonaraemoli pasaBuxKoii.

PaccuntaHHble geHbrv TpaHcAnpytoTes B notoke penavkn FORTS _FORECASTIM_REPL, Tabnuubl part_sa_forecast u part_forecast.

Ecnn cocTosiHne pbiHKa N3MEHWNO0Ch, Y MOTEHLUMaIbHasA Yrpo3a pasfBubkku ucyesna, uim pasgsuxka coctosnach, pacyeT u TpaHcs-
LS MPOrHO3MPYEMbIX 3HAYEHWI PUCK-NapamMeTpoB NpekpaLlaoTcs, a NpUcAaHHble paHee AaHHble CUMTaoTC HeBaUIMAHbIMK (pacchlika
CLEARDELETED ¢ MakcMmasibHO BO3MOXHbIMU PEBVXEHAMM MO Tabnunuyam ¢ NPOrHo3HbIMK 3HAYEHWAMM).

Ecnu B TeueHue OfiHOV TOProBOI ceccuy Mo UHCTPYMEHTY Yxe [ABaxAbl NPOBOAWIACH Pa3fBidkka SIMMUTOB, TO B 3Ty TOPrOBYIO CECCUIO
pacueT 1 TPaHCSALMS NPOrHO3HbLIX 3HAYEHUI PUCK-NApPaMETPOB N0 UHCTPYMEHTY GO/IbLUE HE BbINO/HAETCS.

B BEUepHI0K TOProBylo Ceccus pasgsiukka NMMUTOB He NpeayCMOTpeHa, Y, COOTBETCTBEHHO, HE NMPOV3BOAMUTCS PacyeT NMPOrHO3HbIX 3Ha-
YeHW puck-napaMeTpos.
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3. OnucaHue TOProBoro LaK3a

3.1. CocTtaB, ycTaHoBKa 1 HacTpoiika MO wno3 SPECTRA Plaza-2

3.1.1. CocTaB 1 apxuTekTypa wirsa
LLnto3 SPECTRA Plaza-2 BkntoyaeT B cebs cnegytoLive nporpamMmmMHble KOMNOHEHTbI:
* Mopynb P2MQRouter. [laHHbIli Moaynb ob6ecneynBaet:
* YctaHoBky TCP-coeguHeHuiA ¢ cepBepamy Gupxu.
CraHgaptHo w03 SPECTRA Plaza-2 ucnonb3yeT yeTblpe TCP-coeguHeHuss ¢ cepBepamu 6upxu: ofHO ucxopswee default
connection v Tpn ncxogawwmx direct connection. Takoe NOCTPOEHUE SBMSIETCA OCHOBHOM LUTATHOM KOHAUrypaumeii npy nogkIto4eHnum
K cepBepHoit hepme 6rpxmn. KoHdpurypaumsi coeguHeHWid Npu NoaKtUYeHN Yepes cepBep JOCTyna Gpokepa MOXeT OT/nyaThbesi, B
3TOM crlyqae TpebyeTcs 3anpalunsaTb KOHKPETHYIO KOHDUTypaLmio y BnajesnsLa cepsepa.
 [Mpuem/oTnpaBky P2-coobLueHnii.
* LUndbpauuio nHdopmauym, oTnpasasemMyto yHacTHUKOM, 1 felmpaumio nHhopMauuy, NPUHUMaeMyo 0T BUPXN.
o AyTeHTUdMKALMIO YYACTHUKA B CETU BUPXN.
* Ln3oBasn 6nbnuoteka cgate.
Bubnuoteka ssnsetcs ouumanbHbIMU NPOrpaMMHbIM HTEpeicom, NpeAocTaBnsemMbIM yHaCcTHKaM TOProB, KAMeHTaM y4acTHVUKOB
TOProB, a TaKke KOMNaHuAM-paspadoTumkam 41s co3gaHns NporpamMMHoro obecneuerHuns. aHHblin MHTepdeic obecneyrBaeT BO3MOX-
HOCTb CO3/aHu1si U OTCbINKN 6U3HEec-coobLueHnit B TC, a Takke NnoslyYeHns pblIHOYHOW MHbopMaLmn n3 Hee (pennvkaums AaHHbIX). bu-
6n1moTeka BbinyckaeTca A5 32x paspsagHbix v 64x paspsagHbix cuctem Windows, a Takke ana OC Linux.

* CuctemMHble 6ubnuotekn Plaza-2.

* Komnnekr cpeacts pa3pa60TK|/|: AONONHUTENIbHbIE YTUNTNTBLI U KOMaHgHbIe (bal?lﬂbl, AOOKyMeHTauuA, TeCToBble NpumMepbl.

Exchange |

: |
| |
| :
| Order

: Management Primary Data Other Data Snapshot :
I |
I |

Application

cgate API

Puc. 2. lLnto3 SPECTRA Plaza-2. Apxutektypa
3.1.2. Tpe6oBaHNA K annapaTtHOW N NPOrpaMMHON NH(paCTPYyKTypam

3.1.2.1. AnnapaTHble TpeGoBaHuA

Tpe6oBaHuMs K annapaTHOMY 06eCreYeHUI0 BapbypyOTCs B 3aBUCMMOCTM OT crnoco6a Mcrnonb3oBaHus wto3a Plaza-2.
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MuH1MasbHbIE TPE6OBAHNSA K KOMMbIOTEPY A8 MHAMBUAYAILHOTO NI0rMHa ¢ 06paboTKOM AaHHbIX B NaMATV 6e3 coxpaHeHUs Ha AWCK:
» [Mpoueccop Core 2 duo ¢ yactoToii 1 [Ty, unu Bbile

« OnepartvBHas NnamsiTb He MeHbLue 2 6, Ans 64-6uTHbix OC 46

MuH1MasbHbIE TPE6OBaHNA K KOMMbIOTEPY A/19 6POKEPCKOro forvHa ¢ 06paboTKoN faHHbIX B NaMATV 6e3 CoXpaHeHns Ha AWCK:

¢ [poueccop Intel Xeon E5 cepuu, koimuecTBo S4ep OT 2-X 1 bonbLue

« OneparusBHas NnamMsATb He MeHbLle 16 6

« OTgenbHbIli kKoHTponnep SAS. Kak muHumym 2 aucka B RAID1. [ga pa3gena 30 6

MUHUMasIbHbIE TPE6OBAHNSA K KOMMbIOTEPY A1 6POKEPCKOro N0rMHa ¢ 06paboTKOM faHHbIX C COXPAHEHWEM Ha AMUCK:

¢ Mpoueccop Intel Xeon E5 cepuu, konnyecTso sgep oT 2-X U 6onbLue

« OneparvBHas NamsiTb He MeHbLue 16 6

¢ OTgenbHbIl KOHTponnep SAS c pexrMoM KelumpoBaHus 3anvcu write-back. Kak muHumym 4 gucka B RAID10. [iBa pasgena 30 6

3.1.2.2. MporpaMmHble TpeGoBaHUA

Lnto30Boe MO nogfepxvsaeT criegyloLimne sBepcun onepaumoHHbIX CUCTEM:

Microsoft Windows 2003/XP

Microsoft Windows 7

Microsoft Windows Server 2008 R2 u ctapLue

Linux RedHat 6.0 (CentOS 6.0) u ctapLue

.

Ubuntu 14.04 LTS / Debian u ctapLue

3.1.3. YctaHoBKa NO B cpeae Windows

3abepuiTe HOBYIO BEPCUIO LLJTHO3a C cepBepa pa3paboTunkos ftp:/ftp.moex.com/pub/FORTS/Plaza2/CGate/. IMs MHCTaNIALMOHHOTO haii-
na - setup_SpectraCGate_x86_vx.x.x .exe (setup_SpectraCGate_x64_vx.X.X .exe), rae X.X.X - Homep sepcum MO, Hanprmep 1.3.10.

3anycTuTe nosyyeHHbIli haiin setup_SpectraCGate_x86_vx.x.x.exe (setup_SpectraCGate_x64_vx.x.X.exe). YcTaHOBKa Npov3BOAMTCS C
NOMOLLbI0 MacTepa yCTaHOBKM.

ji# Ycranoska: SpectraCGate (sep.: 1.03.10.00) |

Bac npueeTcTByeT nporpamma InstallShield
Wizard gna SpectraCGate

Mporpamma InstallShield(R) Wizard BeinonHKT yoTaHoBky
SpectraCGate Ha KoMNBOTep. ANA NPOAOMTKEHHMA HEXMHMTE
kHOMKY “Aanse”,

MPEAYTIPEAAEHKE: AaHHaa nporpaMMa alMIeHa SakoHamMm
ol GETOPCKMX NPEBEX M MEXA YHAPOAHEIMA COMNELEHMAMIA,

= Hazag I Hanee > I OTmMeHa

Puc. 3. Ha4yano yctaHOBKU
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Haxmute kHonky "[Aanee" Ans npofosiKeHNs yCTaHOBKU.

i'—E‘ Ycranoeka: SpectraCGate (sep.: 1.03.10.00)

BnO yCTaHOBKH

Bblﬁl:lp Haubones NoAXOAALLErD B1MAA YCTSHOBKH,

BriDepuTe BIMA YCTEHOBKN,

ByayT YCTaHOBNEHs! BCE KOMNOHEHTEI Nporpammel. (TpebyeTca
Donslue BCEMD MECTE HE AMCKE, )

" BmbGopounan

Brifop HEORXOAMMBEIX KOMNOHEHTOE NPOrPaMMEl M MaMKK, B
KOTOpPOH ol ByAYT YCTaHoBNEHs!, PACCYMTaHa Ha OnbITHEIX
None30BSTENE,

InstallShield

< Hazan I Oanee > I OTMeHa

Puc. 4. Bug yctTaHOBKU
BbibepurTe BapmaHT yCTaHOBKM, ONpeAensioLwuii cocTas ycTaHaBIMBaeMbIX MPOrpaMMHbIX KOMMOHEHTOB. [onHas ycTaHoBKa npegnonaraeT
YCTaHOBKY BCEX KOMMOHEHTOB LW/to3a: mogyns P2MQRouter, 6ubnnotekn cgate, 4ONOMHUTENBHBIX YTUINUT, & Takke KOMNiekTa cpeacTs
pa3paboTku. BbibopoyHas - 3T0 pasnnyHble KOMGUHALMN NPOrPaMMHbIX KOMMOHEHT.

HaxmuTe kHonky “[anee”, 4To6bl aKTMBMPOBATL CNEeAYIOLWMIA war.

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

Boibopounan ycTaHoBKa

BblﬁEpMTE KOMMNOHEHTEI NPOrpaMMel, KOTOPbIE HeobxoauMo YCTAHOBMTE,

LLiENKHWTE 3HAY0K B CTMCKE HIGHE, yToDEI MMEHMTE Cnocob YCTAHOBKK KOMMOOHEHTA.

[T SMHEEHHE KaMTaHEHTE

- Moscow Exchange SPECTRA
CGate utiities Client's Gate files

Doc
Samples ANnA AEHHOr O KOMNOHEHTS
TpebyeTca 8KE Ha wecTkoM
AWCKeE, [AnA Hero BeibpaHbl 113
1 noakomnoHeHToE. AnA
NOAKOMNOHEHTOE TpebyeTcA

B436KA Ha MECTKOM AWCKE.

Manka:

C:\Moscow Exchange\SpectraCGate', K me |

Instalshield

Cnpaeka Filtla < Haszan I Hanee > I OTMeHa |

Puc. 5. BbIGopoyHas ycTaHOBKa

BbiGepuTe TpebyeMble NPOrpaMMHble KOMNOHEHTbI U KaTaslor 11 YCTaHOBKM. [JUPeKTopus YyCTaHOBKM A0/MKHA GbiTh pacnosioxeHa B COOT-
BETCTBUU C aAMUHUCTPATUBHbIMU PEKOMEHAALIAMY.
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HaxkmuTe kHonky “[anee”, 4Tobbl aKTUBMPOBATL CNEAYOLLMIA Lwar.

i'—E‘ Ycranoeka: SpectraCGate (sep.: 1.03.10.00)

BapHaHT bl NOOKNHYEHHA K TOProBoi cHcTeMe

HacTpolika NapaMeTpoE COEAMHEHWA

= Production-oactema, LIOA M1, BelAENEHHBIA HacTpoliki coeAMHEHMA 3aHOCATCA B
KaHan woHgwr, dain 'dient_router.ini' koTopeii

™ Production-oactena, WO M1, uHTepHeT HaXOAWTCA B KATANOre YCTaH0BKH,

» UOA M1, 5 C:\Moscow Exchange\SpectraCGate'y

{" TecTosan cUcTeMa ANA paspaboTYMKOE

3a0aTe CEOM MapaMeTpLl

. WrpoBan cucTema
e A HAHIAA

CoNEEeEaTENBCKHE NapaMeT Pkl COEAHHEHHA (IR 1MW DNE aipecy nopm), Hanp. @ p2forks, rhs, pugdamn

AedonTHEIA NMHK AWPEKTHEIA NMHK 1
[WperTHBIA NWHE 2 AWperTHBIA NUHK 3
InstalShield

< Hazaa I Hdanee > I OTMeHa

Puc. 6. BapuaHTbl nogkntoveHus K TC
BbibepuTte TC, K KOTOPOI HEO6GXOAMMO nogkntouatbes (production, TectoBas, urpoeas v T.N.), WM BBeAWTE CBOM napameTpbl ANA CO-
efIMHeHVs ¢ cepBepamy 6upxu. Nocne yCTaHOBKM COOTBETCTBYHOLLME MapaMeTpbl COEAUHEHMS MPONMCHIBAOTCA B ini-dpaiine moayns
P2MQRouter.

[ns BbIGOPa NPaBU/IbHbLIX aPECOB NOAK/IOYEHNS] HEOGX0AMMO NPOKOHCY/IETUPOBATLCS C BaWUM GPOKEPOM WU/WMN CRYXGOI TEXHNYECKOI
NOALEPXKKN GUPXKU.

HaxxmuTe kHonky “[anee”, 4Tobbl aKTUBMPOBATL CNEAYHOLLMIA Lar.

i'-.a Ycranoeka: SpectraCGate (sep.: 1.03.10.00) ll

BxoQ B8 cHCTEeMmy

YKEHKMTE MMA NONE30B3TENA M Napons

[nA yonewHoi yCTEHOBKW NparpaMMHoro obecnedYeHia HeobxoaMMo S380ETE KOPPEKTHOE MMA
NoNLS0BETENA (NOrMH) M Naponb.

norvH

JUsERNAME

MAPOIMb

InstallShield

< Hasan I lanee > I OTMeHa

Puc. 7. BBoa norvHa u napons
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BBeauTe SI0TMH 1 Naposib A5 A0CTyna B TOProByko cucTemy. Mocne ycTaHOBKM BBeZleHHbIE 3HaYeHWsl NponiucbIBatoTcs B ini-chaiine Moayns
P2MQRouter, 1 UCMoNb3yOTCA UM NpuW 3anycke, /151 aBTOMATUYecKol ayTeHTUMKaLmm B cetn 6upxu. O6paTute BHUMaHUE Ha TO, YTO
NIOTVHbBI M NAPO/K OT 60EBbLIX MOAK/IOUEHNIA, TECTOBbIX U UFPOBbIX — PA3HbIE.

HaxmuTe kHonky "Aanee”, 4Tobbl aKTUBMPOBATL CEAYIOLLMIA Lar.

i'—E‘ Ycranoeka: SpectraCGate (sep.: 1.03.10.00) ll

JaperucT pupoBaTh iy by Windows
PerucTpawma cepemca 'P2_CGATE_Router'

Mpunoxenue P2MOQRouter.exe’ ABnAeTCA
Ga30BbIM MOAYNEM CHCTEMBl 0GMEHS
coobweHmuama TC, OHo MoxeT BeiTe
SEPErMCTOMPOBEHD KEK CEPBMC 1
3AMNYCKETECA SETOMATHYECKKM NpM CTEPTE
OC. ECnv cepBMc HE 3aperMcTPMpPOBaH (MK

¥ 3aperwcrpuposaTs cepenc

Mo oKoHYaHKK OCTEHOENEH), Bl MOKETE 3aNyCTUTE
[T ycrasoswM sanycTTh NPMACHKEHWE BOYHHYHD C MOMOLULEHD
CEpBMC KoMaHAHOro daina 'start_router.crmd'
KOTOPEIA HEX0AWTCA B KaTanore
YCTEHOBKM.
InstallShield

< Haszan I lanee > I OTMeHa

Puc. 8. Perucrtpauusa poyrtepa kak cepsuc OC

Mpu Heo6xoaMMOCTU YCTaHOBUTL poyTep Kak ceperc OC Windows BbiCTaBuTe YeKOOKC 1 HaXKMUTE KHOMKY "[anee", 4To6bl akTMBMPOBATb
cneaywoLuii war.

Ecnu npu nictannsaumm P2MQRouter He 6b11 3apericTpupoBaH kak cepauc OC, B fla/ibHeNLLIEeM 3TO MOXHO UCNPaBWTb BPYUHYHO, BOCNOSb-
30BaBLUKCL kKOMaHAHbIM dhaiinom install_router.cmd (uninstall_router.cmd) n3 guctpunbytusa.

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

MoToBa K YCTAaHOBKE NpOrpaMMbl

|

MporpaMMa roToBa K HaYany YCTaHOBKK,

HasMuTe KHomKy “¥CTaHoBWTE ", YTobbl HEHATE YCTAHOBKY.

YTobkl NPOCMOTRETE MMM M3MEHWTE NMAPAMETPEI YCTEHOBKM, HEMMTE KHOMKY "Hazan "
HammuTe Khonky "OTMeHa"™ ANA BhIXoAa M3 NporpamMMel.

In=tallShield

< Hazan I@ YCTaHOBMTE I OTtmeHa

Puc. 9. 3anyck yctaHOBKMU

Haxxmute KHomKy "YCTaHOBUTL", YTOGbI Ha4YaTb YCTAHOBKY.
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i"w!gl Ycranoska: SpectraCGate (seps 1.03.10.00) x|

Mporpamma InstallShield Wizard zapepuena

Mporpamma InstallShield Wizard yonewHo ycraHoBuna
SpectraCGate, HammuTe kHonky “ToToBo™ OnA BeIX0AE M3
NparpaMMel.

= Hazaa) I lNoToBO I OTHMEHS

Puc. 10. 3aBeplueHne ycTaHOBKMU

Haxmute KHonky "MoToBo" 419 3aBepLUeHns npoLecca yCTaHoBKu.
3.1.4. YctaHoBKa N0 B cpepge Linux

[nctpnbytuB wmo3a ans cpegpl Linux coctouT M3 uMHCTannsuuoHHoro ckpunta (install.sh) n apxvBa tar.gz (Hanpumep,
cgate-1.3.9.8.x86_64.tar.gz), B KOTOPOM HaxoAATCA 3arpyxaemMble Mogynu cgate, cgate_java, daiinsi include, dhaiinbl gokymeHTaumm n
thaiinbl npumepos. AucTpnbyTrB AOCTYNEH A1 ckaumMBaHus no agpecy: ftp:/ftp.moex.com/pub/FORTS/Plaza2/CGate/.
Mopagok ycTaHoBKK:
1. BbIinonHute komaHay:

chmod 755 ./install.sh

2. BbInonHuTE KOMaHAy:

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

MpumeyaHue

Ecnvn nocne BbinonHeHns komaHgpl Jinstall.sh ./cgate-1.3.9.8.x86_64.tar.gz Bbl nonyunte oTBeT "OTKa3aHo B focTyne", Bbl-
nonHuTe komMaHay chmod 755 .Jinstall.sh - oHa 06aBUT HEO6X0AVMbIE pa3peLLeHns B aTpmbyTbl dhaiina.

3. B otBeT Ha 3anpoc: "Please, enter cgate install path:" ykaxuTe nonHbIli NyTh K KaTanory, B KOTOPbI Bbl XOTUTE pacrnakoBaTb LUJH03.
4. B otBeT Ha 3anpoc: "Please, enter P2 login:" ykaxuTe /10rMH nonb3oBartens.
5. B oTBeT Ha 3anpoc: "Please, enter P2 password:" ykaxute naposib No/ib30BaTens.
6. [lanbHelilune warn ycTaHOBKU pasinyatloTcs B 3aBMCMMOCTM OT Bepcumn OC Linux, yCTaHOB/IEHHOW Ha KOMMbloTepe:
* Debian 6:
* YCTaHOBWTL Naket ant
* YctaHoBuTb naket openjdk-6-jdk (koMnunauus npumepos java)
* YCTaHOBUTb NakeT g++ (Komnunaumsa npumepos C++).
* CentOS 6:
* YcTaHOBUTb NakeT gcc

e YCTaHOBWTb NaKeT gcc-Cc++ (KoMnNuasaums npumepos C++)

36


ftp://ftp.moex.com/pub/FORTS/Plaza2/CGate/

Lnto3 SPECTRA Plaza-2

e YcTaHOBWTb NakeT ant (KOMNWALUA NPUMEPOB java).
3.1.5. PekomeHpauum no paspadboTke

3.1.5.1. icnonb30BaHue TECTOBbLIX NPUMEPOB
[ns NpoBEpPKN KOPPEKTHOCTUN YCTaHOBKM MO 1 rOTOBHOCTU K pa3paboTke MOXHO BbINO/IHUTL TECTOBYH COOPKY MPUMEPOB 1 UX UCTIOSTHEHME.

Mpumepbl pacnonaratotcs B katasiore Moscow Exchange\SpectraCGate\SDK\samples ans nnargopmbl Windows nnm B katanore /usr/
share/doc/cgate-examples ans Linux. C60pka NpMMepoB BbINOTHAETCSA 3anyCKoOM CO0POYHbLIX CKPUNTOB, KOTOPbIE Pa3nyatoTcs B 3aBUCK-
MOCTV OT MCNosb3yemMoil NnaTopmMbl 1 i3blka NporpaMmmMmupoBanus. Ana OC Linux pekomeHAyeTcs caenatb Konvio npyMepoB B CBOEM
[OMallLHeM KaTasiore u cobmparb 1x oTTyaa.

OnuncaHne nprYMepos:
1. NMpumep aggrspy

aggrspy - npumep MOCTPOEHWS arperMpoBaHHOrO CTakaHa Ha MOKYMnKy M npogaxy Mo (PUKCMPOBAHHOMY WHCTPYMEHTY MO MNOTOKY
FORTS_FUTAGGR50_REPL. Mpu Haxxatun Enter B outfile BbIBOAUTCA cpe3 cTakaHa.

KomaHpga aonsa 3anycka:

aggrspy ISIN_ID depth outfile [r]

BxofHble apryMeHTbI:

* isin_id - id HCTpymeHTa;

« depth - rnybuHa BbIBOAMMOrO CTakaHa B haiin (He 6onbLue 50);

« outfile - chaiin gna neyatn ctakaHa;

* I - BK/IIOUUTb 06paTHOE HanpaBseHe COPTUPOBKYM (MapameTp NCNob3yeTcs A1 UHCTPYMEHTOB C 06paTHOI COPTUPOBKOIA).
2. Npumep repl

repl - nofly4yeHne pensinki faHHbIX Mo NoToKy. MprMep neyaTtaeT Bce Noslydaemble coobLLeHus B log. Mpu paspbiBe coeAMHEHNs pensnka
HauMHaeTcs cHayana. BXOAHbIX apryMEHTOB HeT.

3. Mpumep repl_resume

repl_resume - npumep aHanormueH repl. OTaMune 3aknoyaeTcss B TOM, YTO NOC/e paspbiBa COeAVHeHUs repl_resume npogosmkaeT
pennvky ¢ nocnegHero coo6ueHnss TN_COMMIT. BXxogHbIX apryMeHTOB HET.

4. Mpumep send
send - BbiCTaBnsAET 3asBKy Ha SPECTRA. BbIBOAUT B /10T OTBET TOProBOi CMCTEMbI. BXOAHbIX apryMEHTOB HET.
5. MNpwumep orderbook

orderbook - npvMep NOCTPOEHMS arpernpoBaHHOro CTakaHa Ha MoKyMKy 1 MPOAaxy No hMKCMPOBAHHOMY UHCTPYMEHTY no online noToky
FORTS_ORDLOG_REPL u cHanwot notoky FORTS_FUTORDERBOOK_REPL. PekomeHgyeTcs ans pa3pabotku late join 1 MUHUMUK-
3aUMn BPEMEHW NPOCTOSA MPY 3aKayke apxmBHbIX AaHHbIX. MNpu HaxaTum Enter B outfile BbIBOAMTCA cpes cTakaHa.

KomaHpa onsa 3anycka:

orderbook ISIN_ID depth outfile [r]

BxofHble aprymeHTbI:

* isin_id - id nHCTpymeHTa;

* depth - rnybuHa BbIBOAMMOrO CTakaHa B haiin (He 6onbLue 50);

« outfile - chaiin gna neyatn ctakaHa,;

* I - BK/IOUUTb 06pATHOE Hanpas/ieHNe COPTUPOBKYM (MapameTp NCNob3yeTcs A1 UHCTPYMEHTOB C 06paTHOI COPTUPOBKOIA).
6. Mpumep p2sys

p2sys - NpyMep aBTopusaLmy poytepa u3 cgate. MoBTOPSET B LWKe cregyoLime geicTBus:

* lMocbinaet ownboyHbI Habop (login, pwd), B oTBeT nony4yaet coobuieHve logon failed;

« [Mocne 3aToro nocbinaet NnpasusbHbI Habop (login, pwd);

* Ha coobLuyeHune 06 ycneluHoit aBTopr3almy nocblnaetcs 3anpoc Ha logout;
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* BosBpar k Hauany.
7. MNpumep send_mt

send_mt - npumMep MHOrONOTOYHOM NOCLINKK 3asABKU. (MpUMeYaHne: KOMNUAMPYETCA TOMbKO NOA KOMNUAATOPaMu, NOAAEPXVBaIOLLMM
C++11.). B Tpege 1 nocbinatotcs 3aaBku. B Tpefe 2 obpabarbiBatoTcs reply Ha nocblnaemble 3asBKu.

[na ncnonHeHns NpMMepPoB HeOGxoAMMO ybeanTbesi, UTo P2MQRouter 3anylileH 1 coefiMHeH ¢ ceTbto Plaza-2 (aHamM3om coobLieHwit
poyTepa), B AOCTyNHOCTY 61nbnmnoTek Plaza-2 ans 3anyckaemoro aiina npuMepa (Bo3MOXHO noTpebyeTcst fo6aBeHne katanora Moscow

Exchange\SpectraCGate\bin B nepeMeHHyt okpyxeHus PATH unu ykasaHue katanora Moscow Exchange\SpectraCGate\bin B Baleii
cpese pa3paboTku), a Takke B AOCTYNHOCTY KOHUrypaLMOHHbIX (haiioB.

MpumeyaHue

YkasaHHble npumMepbl He NpegHasHavyeHbl 4719 KonnpoBaHNA 1N UCNO/1b30BaHUA B pa60Te C AaHHbIMW, OT/INYHBLIMU OT TECTOBLIX.
Vicnonb3oBaHue aTux npumepos ansa pa60TbI C pea/ibHbIMW JTOTMHaMN KaTeropnyeckn sanpeuieHo.

3.1.5.2. PacnpepgeneHHble KOH(Urypaumm
MpunoxeHve nonb3oBatens c cgate n mogyns P2MQRouter MoryT oyHKLMOHMPOBATL Ha pasHbIX KOMNbloTepax. [1s pasHeceHus poytepa
N K/TMEHTCKMUX NPUIOXEHUIA Ha pasHble KOMMNbIOTEPbI B CETU Gpokepa cresyeT yCTaHOBUTb PoyTep U3 AUCTPMOYTMBA Ha KOMMNbIOTEP, C KOTO-
poro 6yaeT ocyLecTBATLCA AOCTYN B CETb GUPXM, YCTAHOBUTL cgate U3 ANCTpubyTmBa Ha KOMNbIOTEP, rae 6yaeT paboTarb NPUIOXKeEHNE
nosb3oBatens, u caenatb CreaytoLme HacTpoiku:
* CoO CTOpPOHbI KNNeHTa:
* YcTaHoBUTL cBolcTBa Host, Port B 3HaUYeHUsi, COOTBETCTBYHOLLME YCTAHOBKE poyTepa B Balleli KOpnopaTyBHON CETH.
 [paBU/IbHO YCTAHOBWTL CBOWCTBO Password — flokasibHbIii naposib npunoxeHns AppName Ha poyTepe. MNpu coeMHEHUN NpUIoxXe-
HVA 1 poyTepa BHe NMpeenoB OfHOro KOMMNbIoTepa, TpebyeTcsa 3agasaTb Naposib /IOKaSIbHOTO coeauHeHus. Maponb NOKasIbHOro co-
eiVHeHNA 1 Naposb A8 ayTeHTudmkaumm npunoxeHns B cetn Plaza-2 — a1o pasHble Bewwm! Henb3a nx nytarb.

» Co CTOpOHbI poyTepa:

B ini-chaiine poytepa B cekumm [AS:Local] nponucats cTpoky <AppName>=<local password>, rae AppName v local Password — nms
NPUIOXEHNS U €ro NOKasbHbIM Naposib — LO/MKHBLI COOTBETCTBOBATL NapaMeTpaM, nepefaBaemMbIM KIMEHTCKUM NPUIOXEHUEM.

3.1.5.3. PekomMmeHgaLMu No BK/IIOUEHMUIO paHTaliMoB MB B npuioxeHue nonb3oBaTesis Npyu pacnpocTpaHeHun
nonb3oBaTesibCKoro NO CTOPOHHMM KOMMaHUAM
Hab6op thaitnos, KOTOPLIA KONMPYETCS B KaTas1or yCTaHOBKM Wwto3a Moscow Exchange\SpectraCGate\bin, a Takke cxemMbl faHHbIX U CO06-
LeHWiA, Haxogswmecs B katanore Moscow Exchange\SpectraCGate\SDK\scheme, f0/mkHbI KOMMPOBATLCA NO/b30BaTENIEM M3 KaTasiora
YCTaHOBKM B KaTa/s10r CO CBOUM MPUIOXEeHNEM N PpacnpoCTpaHATbLCA BMeCTe C HAM.
He gonyckaetcsi ncnosib30BaHne pasnnyHbix Bepcuii mogyns P2MQRouter 1 KOMNOHEHT cgate, Tak Kak OHW He SBNSTCS COBMECTUMbIMU.

Mpu ycTaHOBKe NPUNOXEHWA MONb30BaTeNs criefyeT KOHTPONMPOoBaTh, YTO UCNOb3YETCA Ta e camas Bepcus P2MQRouter, 4to 1 npu
paspaboTke.

3.2. CocTaB TpaHcnupyemoii nHchopmayum

B AaHHOM pasfene onvcbiBaeTCs COCTaB MHhopMaLm, TpaHCIMpyemoii B wtose Plaza-2.
Bce TpaHC/MpyeMble AaHHble pasfesnieHbl Ha CriefytoLye Nornyeckue rpynmbi:

+ CnpaBoyHast nHopmauyus

+ Toprosast nHchopmaums

* VHchopmaums gns BocCTaHOBNEHUA

* WHchopmaums o cpeacTBax U MMmTax

 KnupuHroeas nHdpopmaums

* VHdpopmaumsa 06 nHagekcax un Kypcax

e BcnomorartesibHble VIHCbOpMaLl,VIOHHbIe NOTOKN
3.2.1. CnpaBo4Hasa nHdopmayus

CnpaBoyHas NHhopMaLmsa COAePXUT Cneaytolme AaHHbIe:

+ PacnucaHue 1 cTatyc TOproBbIX Ceccuii
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WHchopmaums o BpeMeHy NpoBeAeHNst TOPrOBO CECCUM M €€ COCTaBNALLMX, TakvX Kak NMPOMEXYTOUHbIA KNMPYHT, BEYEPHSAS ceccust
[OCTYNHbI B Tabnuue session notoka FORTS_FUTINFO_REPL . B 3710l e Tabnmue ykasblBaeTcsl CTaTyCc Ceccuu, YTo No3BOJISIET OT-
CNeXMBaTb U3MEHEHUS PEXVMa CECCUN.

» CnpaBOYHWKM NHCTPYMEHTOB 1 6a30BbiX aKTUBOB, UX CBOWCTBA
HasHayeHHble B TOProByld ceccuio  (DbloYepCHble  WMHCTPYMEHTbl  AOCTynHbl B Tabnumue  fut_sess_contents notoka
FORTS_FUTINFO_REPL. CocTaBHble MHCTPYMEHTbI, Takue kak Peno, Taike nepeyncrieHbl B 3Toi Tabnmue. OnumMoHHbIE UHCTPYMEHTBI

TpaHcnvpytoTca B Tabnuue opt_sess_contents notoka FORTS_OPTINFO_REPL. CnpaBoyHuk 6a30BbIX akT1BOB (hbo4epcoB npeacra-
BneH Tabnuueli fut_vcb notoka FORTS_FUTINFO_REPL.

YkasaHHble CpaBoYHMKA MOTYT 0GHOBNISITLCS B X0O4€ TOProBOi Ceccum, Hanpumep, B pesysiktate NprocTaHOBKM TOPFroB N0 KakoMy /6o
VHCTPYMEHTY U BO BPEMS ONepaLmn pacluMpeHus IMMUTOB LiEH.

* CnpaBOYHVKN OMPM U K/TMEHTOB

TpaHcnupytoTes B Tabnuuax diler u investr notoka FORTS_FUTINFO_REPL. B gaHHbIX cnpaBoYHMKax AOCTYMHbI UCKIOUYNTENIbHO CBe-
[EeHVs 0 KIMeHTax cBoei mpmbl.

+ CnpaBoYHUK o6nurawumii

O6nuraummn onuckiBatoTca Habopom Tabnuy, notoka FORTS_FUTINFO_REPL: cnpaBoyHuk napameTpoB obnurauuii fut_bond_registry,
CnpaBOYHUK MHCTPyMeHTOB obnurauuii fut_bond_isin, HK[ Ha gatbl Beinnat kynoHos fut_bond_nkd, pasmepbl BbiniaTr HOMUHa/IbHOM
cTtonmocTun obnuraumm fut_bond_nominal.

» KoadpchmuymeHTbl napameTpryeckoii KpMBO BoNaTUILHOCTY A4/15 ONUMOHOB
TpaHcnupytotcsa B Tabnuue volat_coeff notoka FORTS_MISCINFO_REPL.

[ns ocyllecTBneHsl onepauuii Ha pbiHKax Toprosoii cuctembl SPECTRA cucTema Nnosnb3oBaTenst Ao/MKHa NosydaTh B pexume OH-naiiH
no kpaiiHeii Mepe cneayloLye cnpaBoYHble AaHHbIe:

» PacnvcaHue ceccuii (session)

+ CnpaBo4HUK MHCTpYMeHTOB (fut_sess_contents, opt_sess_contents)

3.2.2. ToproBas nHcpopmayus
Toprosasi UHhopMaLmsa BKIOYAET B cebs:
* ArpervmpoBaHHble CTaKaHbl
dopMUPYIOTCS HA OCHOBE CUCTEMHBIX 3aBOK N0O/Ib30BaTENEN NyTEM CYMMUPOBaHNS 06bEMA /15 KaKAOr0 MHCTPYMEHTA, LieHOBOrO YPOB-
HA 1 HanpasneHns 3asBkn. OBGHOBNAIOTCA B PEXMME OH-NaliH N ABNSIOTCA OCHOBHLIM CMOCOGOM MOMyYeHUs UHCDOPMAaLIMK O TEKYLLIMX
LeHax n obbEmax. Monb3oBaTesib MOXET BbIGpaTh Xenaemyro rnybuHy ctakaHa u3 sapuaHToB 5, 20 nan 50 KOTMPOBOK B KaXAoM 13
HanpasneHuii; AaHHbI BbIGOP OCYLLECTBAAETCA NPY KOH(UIYprpOBaHUM /TIOTMHA U HE MOXET ObITb U3MEHEH B XOA€e TOProsoii Ceccum.

CTakaHbl TPaHC/IMPYIOTCA HECKOBKMMU MOTOKaMU pennvkauum Plaza-2:

e Ona  dbloyepcoB UM MHCTpymMeHTOoB Peno - notokm FORTS_FUTAGGR5_REPL, FORTS_FUTAGGR20 _REPL nu
FORTS_FUTAGGR50_REPL

« [ins onuuoHos - notokn FORTS_OPTAGGR5_REPL, FORTS_OPTAGGR20_REPL n FORTS_OPTAGGR50_REPL

» OO6LepbIHOYHbIE NOKa3aTenu
B cocTtaBe 06LLepbIHOYHbIX NOKa3aTesneli TpaHC/IMPYeTCs Takas nHhopMaLms Kak fyudilme 3asBK1 Ha MOKYMKY U MPOAAXY, LieHbl OTKPbITUS,
3aKpbITUSA, TEKyLIMEe pacyeTHbIe LeHbl 1 T.N. JlaHHas nHdopmaums TpaHcvpyeTcs B coctase notokoB FORTS_FUTCOMMON_REPL u
FORTS_OPTCOMMON_REPL ans cbto4epcoB 1 ONUMOHOB COOTBETCTBEHHO.

 )KypHan 3asiBOK Nosib30BaTessi (a Takke - NosHbIM XYpHas 3asiBOK TOProBoli CUCTEMbI)
B XypHane 3asBOK Mo/ib30BaTensi TPaHC/MPYETCA BCS UCTOpUSi onepauuii no 3asBkam nonb3oBatens. YXypHanbl 3asBOK MOSib-
3oBartenst AocTynHbl B Tabnuue orders_log notoka FORTS_FUTTRADE_REPL pans dbtouepcoB, Tabnuue orders_log noTtoka

FORTS_OPTTRADE_REPL ans onumoHoB, a Takxe B Tabnuue multileg_orders_log notoka FORTS_FUTTRADE_REPL ans 3asBok no
MHCTpyMeHTaM Peno 1 cocTaBHbIM MHCTPYMEHTaM.

B cnyyae, ecnv nonb3oBatesib NPU KOHUIypaLmm norvHa ykasan onuumio "MosHblii )XypHan 3asBok”, NTOMUMO CBOWX 3asiBOK, MOJb30-
BaTeslb GyAeT MosyyaTb NOSHbIV XypHas BCex onepauuii ¢ 3asiBkamMu Ha pbiHKe B aHOHUMMW3MPOBAHHOM BUAE, LOCTYMHbIV B Tabnuue
orders_log notoka FORTS_ORDLOG_REPL.

* XKypHan caenok nosnb3osaress

CofepXuT CNNCOK BCEX COBEPLLUEHHbIX NONb30BaTENIEM 3a TEKYLLYI CECCUI0 CcAeNOoK. XKypHasbl CAenoK Nosb3oBaTens AOCTYMNHbI B Ta-
6numue user_deal notoka FORTS_FUTTRADE_REPL ans dbtouepcos, Tabnuue user_deal notoka FORTS_OPTTRADE_REPL ans on-
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3.2.3.

LMOHOB, a Takke B Tabnuue user_multileg_deal notoka FORTS_FUTTRADE_REPL ans caenok no MHCTpymeHTam Peno n coctaBHbIM
WHCTPYMEHTaM.

XKypHan cienok ToproBoii cucTembl

CofiepXWT CMUCOK BCeX CAENOK, COBEPLUEHHbIX BCEMMU NOb30BaTENAMM 3a TeKyLLyk ceccuio. [laHHble CAEMOK YyXnX nosb3oBarenei
npeAcTaBneHbl B aHOHMMU3NPOBaHHOM Buae. XXypHasibl CAeNoK Nonb3oBartens 4oCTynHbI B Tabnuue deal notoka FORTS_DEALS_REPL
0151 hbloYepcoB M ONUMOHOB, a Takke B Tabnuue multilieg_deal ans caenok no MHCTpymMeHTaM Peno 1 cocTaBHbIM MHCTPYMEHTaM.

WHopmayma ana BocCTaHOB/IEHUS

[ns obecneyeHrst BO3MOXHOCTM BbICTPOrO BOCCTAHOB/IEHNS NOYYEHUS1 TOPTOBOI MHGhOpMAaLLMKM nocsie noTepu coeanHeHust co SPECTRA,
paBHO KaK 1 A5t peann3aumum cLeHapysi No34HET0 NOAKIUEHUs K 61pxe, B cocTase Luto3a Plaza-2 ocyllecTBasieTcs TpaHCsauus nepu-
OAMYECKMX CPe30B TEKYLLMX CTakaHOB B HearperMpoBaHHOM BuAe. STO MO3BOJISIET NOMYYNTb aKTyaslbHOe COCTOsIHUE CBOWX 3asIBOK (a B
crlyyae NofK/UYEHHOI onuum "MoMHbIN XypHau 3asiBOK” - BCEX 3asiBOK B CUCTEME) HA TEKYLLWIA MOMEHT BPeMEHMN.

Cpesbl aKTUBHbIX 3a51BOK TPAHC/IMPYIOTCA C NepUoanMyHOCTbIO 1 MuHyTa B notokax FORTS_FUTORDERBOOK_REPL ansa gblouepcos 1
FORTS_OPTORDERBOOK_REPL gns onuuoHos. [ina 3as80ok Peno B HacTosiLee BpeMS He NpefyCcMOTPeHbl NOA06HbIe MOTOKN B CUYy
TOr0, 4TO 06GBEM TPAHC/IMPYEMO MHOPMALMK MO TakUM MHCTPYMEHTaM MaJsl U NO3BOJIAET OCYLLECTBATL BOCCTAHOB/IEHNE C UCMO/b30-
BaHMeM NOTOKOB C TOProBol MHhopMaLmeil.

3.2.4.

MHopmauma o cpegcTBax U IMMUTAX

Bk/louaeT cnefytole AaHHble:

3.2.5.

MHbopmaums o no3numsx

TpaHcnvpyeTcs B BUAE BPEMEHHbIX cpe3oB B noToke FORTS_POS_REPL. N kaxa0ro 3HadyeHns no3nunm JocTyneH naeHTudukarop
nocnefHen caenkv, BoleaHel B pacyeT 3anucu no nosuuum.

WHchopmauusa o cpeactBax U IMMUTaxX KIMEHTOB

TpaHcnupyeTcs B BUAE BPEMeHHbIX cpe30B B noToke FORTS_PART_REPL. NS Kax4oro 3Ha4eHns KNIMeHTCKOro cYeTa ykasaHbl pasmMe-
pbl CPeACTB (Kak AeHer, Tak 1 3a/10roB) Ha Hayaslo TOProBol ceccun, TekyLLme 1 pe3epBbl CPeACTB.

KnupuHroesasa nHcopmaums

KnupuHrosas nHchopmaumsi, TpaHcimpyemasi B coctase Lwito3a Plaza-2 BkiouaeT criegyowme gaHHbIe:

3.2.6.

PacueTHble LeHbl KIMpuHra

DopMUpyHOTCA B MOMEHT NPOBEAEHMS BEYEPHErO KavpuHra. [ocTynHbl B Tabnuue fut_sess_settl notoka FORTS_FUTINFO_REPL. Ta-
6nMLa ¢ pacyeTHbIMM LieHaMK BK/IIOYAET Takke MHCTPYMEHTbI, CPOK AEACTBUS KOTOPbIX 3aKOHUYU/ICS, YTO NO3BO/ISIET MCNO/Ib30BaTh AaH-
HYI0 Tabnmuy 415 NOMyYeHUst NpaBusIbHbIX LIEH N0 KOTOPbIM ByAeT Npon3BeaeHa nocTtaska.

BM NpoMeXyTo4HOro KvpuHra

BapwuaunoHHas mapxa NpoMexyTouHOro KimpuHra goctynHa B Tabnuue fut_intercl_info notoka FORTS_FUTINFO_REPL gns cbtoyep-
coB 1 Tabnuue opt_intercl_info notoka FORTS_OPTINFO_REPL ans onumoHos.

OTyYeT 0 nocraske

CofepXnT CBEAEHNA O MOCTAB/MEHHbIX W HEMOCTaB/EHHbIX aKTUBaX B paspe3e K/IMEHT-UHCTpyMeHT. OT4eT AocTyneH B Tabnuue
delivery_report notoka FORTS_FUTINFO_REPL .

PeecTpbl OTBEPrHYTLIX B K/IMPUHT 3aABOK

MepeuncnsioT 3a8BkU, NepeBbICTABIEHNE KOTOPbIX B KIMPUHT He Bbl10 NPon3BeAeHO No NpuyvHe HeXBaTku cpeacTea. Peectp ans dbio-
yepcoB TpaHcmpyeTcs B Tabnuue fut_rejected_orders notoka FORTS_FUTINFO_REPL

CpeacTBa KMEeHTOB Mo pesynsTaTam KIupuHra

BkntouatoT B ce651 MHhopmaLmio 0 CyMMe CPeACTB Ha cYeTax, ABMKEHUN MO cyeTam, coopax, CyMmapHoM MO n BM Ha MOMEHT KAavpuHra.
TpaHcnupytotca B notoke FORTS_CLR_REPL.

3asBK/ Ha UCNOSTHEHWE ONLUMOHOB

NHdopmauma 06 nHaeKkcax u Kypcax

B cocTaBe gaHHoii rpynnbl NpUCyTCTBYET CriefytoLas UHopMaLms:

Tekywme 3Ha4yeHnsa nHaekcos PTC

BkritoyaeT TekyLime 3Ha4YeHns GUPXKEBbIX UHAEKCOB. 3HaUYEHUs1 B faHHON Tabnuue 06HOBAAKTCA € nepnoanyHocTbio 15 cekyHa. B co-
cTaB MHcopmaLum 06 nHaekcax BXoauT 3HaueHue kypca USD, ¢ ncnonb3oBaHveM KOTOPOro 6bi1 Mpon3BeAeH pacyeT uHaekca. [laHHble
TpaHcampytotca B notoke RTS_INDEX_REPL.
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* 3HaueHus KypcoB BasltoT

Cofiepxar 3Ha4yeHWsi KypcoB BaUslioT, UCMO/b3yeMble B TOProBoOii cucteme Ansi 06paboTkM KOHTPaKTOB, pacCuuTbIBaeMbIX B BaslOTe, OT-
NINYHOI OT py6rieid. 3HaYeHUs KypcoB BaUsTlOT AOCTYMHbI B Tabnuue curr_online notoka MOEX_RATES_REPL.

3.2.7. BcnomoraresibHble MHd‘)OpMaLI,I/IOHHbIe NMOTOKUN
B AaHHyt0 rpynny oTHeCeHbl MHGOPMaLMOHHbIE MOTOKK, NpeAoCTaBAAoLLMEe AONOMHATENbHbIE (PYHKLMN:
* TekyLMe 3HaYeHVss BapUaLMOHHO! MapXu
TpaHcnupytoTcsa B notoke FORTS_VM_REPL B pa3pese No3uLMii KNINEHTOB.
* TekyLuMe 3HaYeHVsi BONATUIbHOCTU U TEOPETUYECKME LieHbI A/151 OMLUVOHOB

TpaHcnupytotca B notoke FORTS_VOLAT_REPL .
3.3. OCO6GEeHHOCTU UCNOJIb30BaHUS LUIO3a

3.3.1. Cnyxe6GHble nons penavkayumn

Kaxgas pennvumpyemas Tabnvua MMeeT B CBOEH CTPYKType Tpy NepBbIX Mo OMKCMPOBAHHOTO TvNa i8, NpeaHasHaueHHbIX 415 obecne-
UEHUS1 MeXaHU3Ma penvkaumm:

* replID — yHUKa/IbHbIA AEHTUMKATOP 3an1cK B Tabnuue. Mpu BCTaBKe K40 HOBOI 3anicy, 3T 3anmcy NpucBamBaeTcsl YHUKa bHbIi
uaeHTudguKaTop. HecMoTpsl Ha To, UTO TabMLA MOXET UMETb HEKU NEPBUYHBINA KoY, onpefensemMblii GU3Hec-Norvkoi, Ans Lenei
pennukauuy Bce PaBHO NEPBUYHBLIM U YHUKAUTbHBIM MAEHTU(MKATOPOM siBnsieTcs none repliD.

* replRev — yHUKasIbHbIli HOMep N3MeHeHUs B Tabnuue. Mpu Nto6om n3MeHeHu B TabnnLe (BCTaBke, pefakTMpoBaHW, yaaneHum 3anmcm)
3aTpoHyTas 3anuch NnosyyaeT 3HadeHue replRev, paBHoe MakcumManbHoMy replRev B Tabnuue A0 U3MEHeHWs +1.

* replAct — replAct — npusHak TOro, 4To 3anuck yganeHa. Ecnm replAct He HyneBoli — 3anuch yganeHa. Ecnu replAct = 0 — 3anucb
aKTUBHa..

3.3.2. KomaHAabl

[ns oTnpaBky KOMaHg, Heob6xoaMmo co3gatb nybnukarop ¢ napamerpamm NAME = FORTS_SRV, category = FORTS_MSG. [1ns nonyyeHus
OTBETOB Ha OTMNpaB/ieHHble COOBLLEHNS HEOOX0AMMO B (DYHKUMM OTNpasku coobuieHns 3agatb nar CG_PUB_NEEDREPLY, a Takke
co34atb NOANUCHMK C TNoM p2mareply.

B cnyyae owm6ky B JOCTaBKe M 06paBOTKe COOBLLEHUS HA CUCTEMHOM YPOBHE, KOA K/IMEHTA MOXET NOMYYUTb NGO OLUMGKY NPU BbIMNOS-
HEHWW hyHKLMM OTNPaBKK COOBLLEHNs], NGO OTBETHOE COOGLLEHME CNELMANBLHONO THMA "CcUCTeMHas oLInGKa'":

Mone Tun OnucaHve
code i4 Kog Bo3Bpara
message c255 TekcT coobLieHus.

O6parute BHUMaHMWE, YTO COOBLLEHNE "cUCTEMHAs owmnbKa" MOXET ObITb OTNPAB/IEHO B OTBET Ha N1t060€e CO0OLLEHNEe BU3HEC-TTOTUKN.
3.3.3. KOHTpONb aHOMa/IbHOW aKTUBHOCTU

B TC SPECTRA peiicTByeT cucteMa OrpaHn4YeHUst aHOMasTbHOWM aKTUBHOCTW K/IMEHTCKUX NpUoXeHuii. OHa He No3BOSET NPUIOXKEHUIO
nons3osatesis (ogHOMY /lorMHy B cucteme SPECTRA) npucbinath 60/1ee OroBOPEHHOTO B 3asiBKE Ha MOAK/IIOYEHME KOSIMYECTBA COOOLLEHNI
B €AVHWLY BPEMeHW. B HacToswwmii MOMEHT MOXHO MONy4YnTh /1oruH B cuctemy SPECTRA c orpaHuyenvem 30, 60, 90 1 T.4. TOProBbIxX
onepauuii B cekyHay. K ToproBbIM onepaumsim OTHOCATCS BCe KOMaHAbl ynpaBneHns 3asaBkamm. KonmuecTBo HETOProBbIx (BCeX OCTaslbHbIX)
onepauuit Ana nt6oro Tuna forvHa orpaHuyeHo 1000 B cekyHAy.

Mpw NpeBbILLEHUN NMMUTA COOBLLEHNI, CUCTEMA KOHTPO/IA He TpaHCMpyeT coobLueHre B A4po TC, a nocbliaeT nosb3osarento cooblue-
HMe-0TBET C yBeoM/IeHneM 06 oTkase B 06¢cnyxusaHum, P2_Type = 99 cnefytouleli CTpyKTypbl:

Mone Tun OnucaHve
queue_size i4 KonmyecTBo co06LEHNI NOIb30BaTENS
penalty_remain i4 Bpems B MunnncekyHgax, no npoLecTBUmM KOTOPOro ByAeT ycrneLwHo npu-

HATO CrieaytoLee COOBLIEHME OT 3TOTO NOJb30BaTeEsNs

message c128 TekcT coobLeHns 06 oLmnbke

O6palyaem BHUMaHVE Ha [1Ba HIoaHca:

1. KonnyecTtBo CcOO6LLEHWIA 3a CTEKLLYHO CeKyHAy oLeHnBaeTcs npu npuéme KAXKAOMO coobLieHns. 3To 3Ha4mMT, YTO ecv No/ib3oBaTesb
MOCTOSIHHO MPUCbINAET 3anpochkl C YacToTON, 60bLUe, YeM eMy paspeLLeHo, TO ero CoobLLeHNsa nepecTatT o6pabdaTbiBaTbCA BOOOLLE.
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2. COO6LL|,eHMe-OTKa3 ¢ TMnom 99 MOXeT 6bITb NOC/IaHO B OTBET Ha Ntnboe COO6LLleHI/Ie nonb3osarena.

3.3.4. MoHUTOPUHT latency co CTOPOHbI K/IMEeHTa

[Nns ueHTpasIM30BaHHOrO MOHWTOPUHIA BPEMEH BbICTaBNEHUA 3asBOK U 3a[epXeK B pacrnpocTpaHeHnn aaHHblx, B TS SPECTRA cylue-
CTBYET (DYHKLMOHA/IbHOCTb aBTOMATUYECKO/ NPOCTaHOBKU METKU BPEMEHU B MCXOAALLMX COOOLLEHUAX 1 NOCNeYHOLLEero aHam3a pasHu-
Libl BO BPEMEHW MexXy TeKyLLM MOMEHTOM MpuW NPUXOAe OTBETa Ha KOMaHAy Vv NPUXOAE 3anucu no Pensiuky U UCXOAHON MeTKol Bpe-
MEHW, NPOCTaB/IEHHON NMpK oTnpaBke. CcTemMa HakanJMBaeT cpesbl CTaTMCTUYECKOol HGopMaLMM Mo 3aAepxKam, KoTopble AOCTYMHbI
0N CYNTBIBAHWSA U aHa/IN3a LLeHTPasI30BaHHOM cuctemoli MoHnTopuHra SPECTRA. BaxHoe 3amevaHue. [ns paboTocnocobHOCTM 3TOro
dhyHKUMOHaNa TpebyeTcsa yctaHoBUTb MO Plaza2 v ncnonb3oBaTtk BepCcUn CXem Co0bLLeHWiA, cooTBeTcTBYOLWMe cucteme SPECTRA 3.8.2
1 HoBee. OT/INYNTENbHBIM NPU3HAKOM HOBbIX CXEM COOGLLEHMI C NOAAEPXKKON LIeHTPaIM30BaHHOTO MOHUTOPUHTA SIB/IAKOTCS CTPOKM

LocalTimeField=<umsa nonsa>
B OMUCAHUAX COOBLLEHUIA.

Vicnonb3oBaHe HOBbIX CXEM COOBLLEHWIA CO CTapbiMM GUHAPHBLIMU MoaynsaMu Plaza2 npuseeT K npo6ieMam.

3.3.5. ABTOMaTnyeckoe CHATUE 3asABOK NMPU OTK/IIOYEHUMN NOo/Ib30oBartenisi OT TOPros

B TC SPECTRA npenycMOTpeH MeXaHW3M KOHTPO/IS 3a COCTOSIHUEM MOAKMoUeHus knneHTa (cepsuc "Cancel On Disconnect"), koTopblii
No3BO/IAET NPU OTK/YEHUW KNeHTa oT TC aBTOMaTu4yeckn CHUMaTb BCE akTVBHbIE 3a8BKM KneHTa. CH/UMAaOTCA TONbKO 06blyHbIe (6e3
CpoKa ncteyeHuns), 6esafpecHole 3asBKu.

[ins BkOUYEHNA cepBuca (a Takke OTKIYeHNs) hmpme-Y4acTHYKY TOProB He06Xo4MMO NoAaTb COOTBETCTBYIOLLIEE PacropsKeHne Yepes
KnueHtckuii LieHTp. CepBuc BktovaeTcs Ana naeHtudmkaropa (p2login), npuHagnexatiero oupme-YyacTHUKY.

Mpu noaknYeHUn naeHTUcMkaropa ¢ BkatoueHHol ycnyroii "Cancel On Disconnect” k TC Ansi HEro akTUBUPYETCS PEXUM KOHTPONs 3a
cocTosiHneM nogknoveHus (COD-pexum).

Jlornka paboTbl MexaHW3Ma KOHTPO/IA NOAK/HEHNI creytoLas:

* Ecnv gna knveHTta aktnsuposaH COD-pexuM, TO CUcTemMa OTCIEXMBAET aKTUBHOCTb MOAK/IOYEHNSA HA TpaH3aKkLMOHHOM ypoBHe. Kaxaas
KomMaHaa (CoobLLEeHNe) KMeHTa, 3aperncTpupoBaHHas B CUCTEME, BHE 3aBUCUMOCTM OT €€ YCMeLUHOCTH, TPaKTyeTCs Kak nposiBeHve
aKTUBHOCTW.

» Ecnu 3aycTaHOBNEHHbIN B KA4ECTBE NOPOra HeakTUBHOCTW BPEMEHHOW nHTepsas (B TekyLlei peanusauyum = 20 CeK.) KNMEHT He oTnpasus
HW OIHOTO COOOLLEeHUS WK, NOTEPAB MOAK/TIOYEHNE K CUCTeMe, He MOAK/IIUWICA 3aHOBO, BCE er0 akTUBHbIE 3asBKM aBTOMAaTUYeCKN
CHUMaIOTCS.

Bo3MOXHbIe cUTyaumm, NPY KOTOPbIX MPOUCXOAUT 3arycK NpoLieAypbl CHATUSA aKTUBHbLIX 3asiBOK:

* K/IMEHT He OTNpaBU/ HYU OAHOTO COOBLLEHUS 3a YCTAHOB/EHHBI NEPUOS, BPEMEHN.

» KnumeHTckoe npunoxeHne NoTepsifio COeAMHEHNE C POYyTepoM. AKTUBHbIE 3asBKN By4yT CHATbI N0 UCTEYEHUN YCTAHOB/IEHHOIO Nepuoaa
BpPEMEHM.

 PoyTep noTepsn coefyHeHNe ¢ cepBepoM A0CTyna. AKTUBHbIE 3asBKM GYZlyT CHATbI MO UCTEYEHWI YCTaHOBEHHOTO Neprosa BpEMEHN.

» CepBep goctyna notepsn coeguHerve ¢ TC nam ytpatui paboTocnoco6HOCTb BCIEACTBME BO3HUKLLEN OLLINMOKN. AKTUBHbIE 3a8BKU K/n-
€HTOB, HEe YCTaHOBMBLUNX coegnHeHne c Apyrmm cepeBepom AocTtyna, 6y,qu CHATbI MO NPoLUIecTBnn BpeMeHn, yCTaHOB/IEHHOIO B Ka4ecTBe
nopora HeakTUBHOCTW.

+ Bo3MOXHa cuTyalms, Korga cepeep A0CTyna, YacTUYHO yTpaumBas paboTocnoco6HOCTb, onoBelaeT TC 06 aKTUBHOCTY OT MEHW CBOMX
K/IMEHTOB, HO (DAKTUYECKU TEPSIET C HUMU COeAMHEHME. Takas cuTyalyst He MOXET ObITb naeHTUdMLUMpoBaHa TC BUPXKM U [OMKHA BbiTb
yperynMpoBaHa Ha CTOpOHe Y4acTHUKa.

[ns Bcex knneHToB ¢ COD-pexrMoM 3aABK/ TakKe aBTOMATUYECKN CHUMAKOTCA NOCNe OKOHYaHNA BeqepHeVl TOpI'OBOVI ceccun n npun Boc-
CTaHOB/IEHWN CUCTeMbI nocne c6os.

3anBKy, CHATble MexaHu3MoM “"Cancel On Disconnect”, B Tabnuiax noMeyatoTcs cneuyanbHbIM cTatycoM (none xstatus).
Mpwn OTCYTCTBUM TOPrOBOI aKTUBHOCTYW, YTOObI NPEAOTBPATUTL CHATHE 3aABOK, KIIMEHTCKOE NPUIOXKeHWe JO/MKHO nHdopmyposaTte TC 06

aKTUBHOCTU NOAK/IIOUEHNS NyTEM OTMPaBKM He pexe OfHOro pasa B 10 cekyHA, HO He uallie YeM pas B CeKyHAy, CneLuasibHOl KOMaHbl
CODHeartbeat (P2_Type=10000) cneayoLueii CTPYKTYpb:

Mone Tun OonucaHue

seq_number i4 Homep coobLieHna-xapTéuta (B TeKyLLEel Bepcum He NCNonb3yeTcs).

KomaHaa He yunTbiBaeTCA Npu pacuyete c6opa 3a TpaH3aKLuum.
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CepBUC KOHTPONA MOAKMIOYEHWUIA HE OTMPAaBMSIET OTBETHbIX COOOLLEHMIA Ha XapTOuTbl, MOSTOMY NPW BbI30BE (hyHKLUMM OTNpPaBku CO-
o6LLeHNa cnefyeT ykasbiBaTb HOMb (He OXwupaaTb OTBeTa): cg_pub_post(pub, msgptr, 0). BbizoB cyHKumMm cg_pub_post ¢ dnarom
CG_PUB_NEEDREPLY npu otnpaBke xapTouTta npuBefeT K nonyyeHunio owmbkn CG_MSG_P2MQ_TIMEOUT.

3.4. O6paboTKa HelITaTHbIX CUTYyaLuii

3.4.1. BoccTtaHoBieHUe Npu notepe coeanHeHus ¢ bupxein
LLinto3 Plaza2 B ctaHZapTHON KOHurypaumumn ncnosb3yeT yetbipe TCP coeguHeHns ¢ cepepamm G1pxu:
» CoefuHeHue A1 nofayn npuKasoB/KOMaHA.

. COEAVIHeHVIe ansa nony4vyeHuns OCHOBHbIX PbIHOYHbIX AaHHbIX. K TakKum AaHHbIM OTHOCATCA NMOTOKN arpera-
ToB, noTokKM FORTS_ORDLOG_REPL, FORTS_DEALS_REPL, FORTS FUTTRADE REPL, FORTS_OPTTRADE_REPL,
FORTS_FUTCOMMON_REPL 1 FORTS_OPTCOMMON_REPL.

. COE,U,VIHeHVIe Ana nony4vyeHuAa BcnomMoraresibHbIX U CnpaBOYHbIX MOTOKOB.

» CoefvHeHWe [NS MOMYYEHWA AaHHbIX A7 BOCCTAHOB/IEHUS MPU BOCCTAHOB/IEHWM CBA3W UM NEPBOHAYa/IbHOM MNPUCOeAVNHEHUN
(Snapshot).

N
Exchange |

Management

Cley Primary Data | | Other Data Snapshot J

Application

cgate API

Puc. 11. Cxema coeguHeHuUiA

[na obecneyeHus HaAEXHOCTU B TOProBoOii CUCTEME peann3oBaHo Ay61poBaHve annapaTHbIX KOMIOHEHTOB, 06CMYXXUBAKOLLMX COeANHE-
HUs Nosnib3oBaTeneid, ¢ UCMOMb30BaHWEM 6aNaHCMPOBLLMKOB HArpy3ku, KOTopble HanpaBnsioT Nofb30BaTe sl NPU YCTaHOBKE COeAMHEHMS
Ha TOT cepBep, KOTopblii HaVMeHee 3arpy)eH B aHHbI MOMEHT.

3.4.1.1. imarHoCcTUKA pa3pblBa COeAVNHEHUIA

3a yctaHoBky TCP coefuHeHwnit otBedaeT MO P2MQRouter, Bce HACTPOVKM A1 faHHbIX COeAVHEeHWIA NponMcaHbl B KOH(UrypaLMoHHOM
chaiine poytepa, npu aTom coeamHeHne ana "Other Data" ykasbiBaeTcs kak ucxogsuiee default connection, a octasibHble kak Ucxogsiume
direct connection. Takoe NOCTPOeHMe SIBNSIETCA OCHOBHOM LUTATHOM KOHDMUIypaLmeid npyu NoaKHYeHUN K cepBepHoli dhepme 6upxm. KoH-
dhurypaums coeMHeH NpW NOAKIIOYEHUN Yepes cepBep AocTyna 6pokepa MOXET OT/IMYaThbCs, B 3TOM c/lyyae TpebyeTtcs 3anpallnBaTtb
KOHKPETHY!0 KOHpurypauuio y BnagensLa cepsepa.

3a BOCCTaHOB/IEHWE COeAVHEHUs1 B Crlyyae paspblBa Takke oTBeyaeT P2MQRouter, npy obpbiBe OH aBTOMaTMyecku, ¢ 3afaHHo ne-
PVIOANYHOCTBIO MbITAETCA BOCCTAHOBUTL COEAUHEHVE, NMPY 3TOM MO/b30BaTE/IbCKOE MPUIOXKEHWNE NOBAMATL HA 3TU NPOLECChl HUKAK He
MOXeT. VI B aTOM criyyae, OTCneAnTb paspbliB COEAVHEHUSI NMPUIOXEHVE NOMb30BATENA MOXET NO U3MeHeHuto ctatyca P2MQRouter ¢
ROUTER_CONNECTED Ha ROUTER_RECONNECTING, nonyyas yBegomneHusi 06 nsMeHeHun ctatyca oT o6bekTa “connection”.

3.4.1.2. MoBeaeHNe KIMEHTOB pa3HbIX Bepcuii
MoBefeHWe NPUNOXEHNI 3aBMCUT OT MCMOIb3YEMOr0 UMW MPOrPaMMHOro MHTepdeiica.
CGate Bepcuii go 1.3.9 BKIOUNTENBHO

Bubnnoteka CGate Bepcum A0 1.3.9 BkOUMTENBHO BeAET cebsi cneaytowm o6pasom. MNMpw HapyLLeHUn CoearHeHWA poyTepa Bce 06beKTbl
(publisher, listener), koTopble NpMBA3aHbl K 10KaSIbHOMY COEAMHEHUIO NMPUIOXKEHNS C POYTEPOM, aBTOMaTUYEeCKU NepeBoasaTCs B COCTOSI-
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Hne ERROR. B aToMm criyyae 06bekTbl B cocTosiHiM ERROR Heo6xoayMo 0CBOGOAUTb, U C KaKO-TO NeproMYHOCTbI0 (Hanpumep, pas B
HECKO/IbKO CEKYH/) NbITaTbCA NepeoTKPbITh 3aHOBO.

CGate Bepcuun 1.3.10
Bubnuoteka CGate Bepcun 1.3.10 nMeeT cyLLecTBEHHO NnepepaboTaHHbIii MexaHn3m 06paboTky paspbiBOB CBA3M.

Pa3pbIB coefiuHeHUs C reiiToM 06paboTKN BXOAHbLIX NPUKA30B ANArHOCTUPYETCA HeMoCPeACTBEHHO B MOMEHT MosyyeHus owmnoku TCP-
coefuHeHus. MNpy 3ToM, 3aTPOHYThIE pa3pbIiBOM 06beKThI publisher nepexoaaT B owM604YHOE COCTOSIHME.

[lnarHoctuka paspbiBa COeAHEHNS, UCMO/Ib3YEMOTO A1 MOYHYEHNS OCHOBHBIX PbIHOYHBIX JAHHbIX, MPOUCXOAUT B TedeHne 15 cekyHp, ans
colocation (notokn _FASTREPL) nnu B TeueHne 30 cekyHA, npu paboTe ¢ OCHOBHOI dhepmoli cepBepoB (MoToku _REPL). 3aTpoHyTble
06bekThI listener Npu 3TOM NepexogAT B OLUIMOGOYHOE COCTOSIHME.

O6bekTbI B cocTosiHAM ERROR Heo6xo41Mo 0CBOGOAUTb, U C KaKOI-TO NePUOANYHOCTBIO (HANpUMEp, pa3 B HECKO/IbKO CEKYHZ) MbITaTbCs
NEePeoTKPbITh 3aHOBO.

3.4.1.3. NMpoueaypa BOCCTaHOBMEHUS
B o6Lem cnyyae, anroputM BOCCTAHOBNEHWS NOLK/TIOUYEHUS CefyOLLNIA:
* [Mocne ctapTa npeanpuHUMaTh nepuoguyeckue nonbiTky OTKPbITL coeauHeHne ¢ P2MQRouter.
« [Npu BOCCTaHOBMEHUN COEAUHEHUS pyTepa € ceTbio Plaza2 o6bekT coeguHeHne nepeiget B coctosHue ACTIVE.

* MNpou3BeCTW OTKPbITHE HYXHbIX NOTOKOB. /151 yCKOPEHUsi NpoLielypbl BOCCTAHOB/EHNS PEKOMEH/YETCS BbINOMHATL NOMyYEHNE faHHbIX
C MOMeHTa nocnefHero 06HoBeHus. Mpu OTKPbITUM NOTOKA CreayeT ykasbiBaTb replstate, NoslyyYeHHbI B MOMEHT 3aKpbITUSA NOTOKA, N
SIBHO 3aJaBaTb HOMepa peBusuii Ans TabuL, 1 HOMEP XU3HW CXEMbI, UCMOMNb3YA NOCeLHNE HOMepa haKTUYECKM NOMYHYEHHbIX AaHHbIX.

* [Mpoun3BecTy BOCCTAHOB/IEHME CNNCKA aKTUBHbIX 3as1BOK (CM. p,anee).

» 3apernctpuposatb publisher gnsa npukasos/komaHg,

Hwxe B Ta6m/|u,e npmneeeHbl pekomeHayemble Cnoco6bl BOCCTAHOB/IEHNS AOaHHbIX B 3aBUCUMOCTHM OT NOJSTy4aeMoro noTtoka:

Nmsa notoka (TaGnuubl)

NHcbopma-
Ly B NOTOKe

Cnoco6 BoccTaHOBEHUs

FORTS_FUTTRADE_REPL
» orders_log
FORTS_OPTTRADE_REPL

« orders_log

XypHanbl  onepauuii
CO CBOVMMU 3asiBKaMu
no dgbtovepcam u on-
LmoHam

CnncokK akTUBHbIX 3a5BOK:

¢ LCNOJSb30BaHne noroka FORTS_FUTORDERBOOK_REPL
(FORTS_OPTORDERBOOK_REPL) pana nonyuyeHus snapshot,
a 3aTem OTKpbITUE noroka FORTS_FUTTRADE_REPL
(FORTS_OPTTRADE_REPL) c yka3aHHbIM B snapshot Homepom pe-
BU3UN

>KypHan gelicTeuii c 3asiBKaMu:

» oTkpbiTue FORTS_FUTTRADE_REPL (FORTS_OPTTRADE_REPL)
C nocriefiHero nosly4eHHoro Homepa pesusnmn

FORTS_FUTTRADE_REPL

» multileg_orders_log

XypHanbl onepauuii
CO CBOMMM 3asiBKaMu
Mo cBsA3Kam

>KypHan gelicTuii ¢ 3asiBKaMu:

* oTkpbiTe FORTS_FUTTRADE_REPL c nocnegHero nosiy4eHHoro
HoMepa peBu3nn

FORTS_ORDLOG_REPL

« orders_log

MONHbIA  aHOHUMHbIIA
XypHan onepauyuii ¢
3asBKaMu N0 pblo-
yepcam 1 onuuoHam

Cn1CoK aKTUBHbLIX 3a5BOK:

* ucnosnb3oBaHne notoka FORTS_ORDRBOOK_REPL gns nonyyeHuns
snapshot, a 3atem oTkpbITe notoka FORTS_ORDLOG_REPL c yka-
3aHHbIM B snapshot Homepom peBn3nn

YXypHan geicteuii ¢ 3asaBKamMu:

¢ oTKpbITe FORTS_ORDLOG_REPL ¢ nocnegHero nonyyeHHoro Ho-
Mepa pesunsuu

FORTS_ ORDLOG _REPL

» multileg_orders_log

MONHbIA  aHOHUMHbIIA
XypHan onepaumii ¢
3asiBKaMu Mo CBSI3Kam

>KypHan geiicTeuii c 3asiBKaMu:

« oTkpbiTue FORTS_ORDLOG_REPL ¢ nocnefgHero nony4eHHoro Ho-
Mepa peBusnu

FORTS_DEALS_REPL
e deal

* multileg_deal

FORTS_FUTTRADE_REPL

JXypHan cpgenok no
(hbtouepcam, cocTas-
HbIM VMHCTPYMEHTaMm 1
onuuoHam

[epeoTKpbITYE COOTBETCTBYIOLLETO NOTOKA C yKa3aHuem nocnegHero no-
Ny4yeHHOro Homepa peBsnsnun nnn repl state, Nosly4eHHOro B MOMEHT 3a-
KPbITUA NOTOKa
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Nmsa notoka (TaGnuubl) NHcbopma- Cnoco6 BocCTaHOB/IEHUA
Lu1s B NOTOKe
* user_deal
* multileg_deal
FORTS_OPTTRADE_REPL
* user_deal
FORTS_FUTCOMMON_REPL O6Las pblHOYHasA VH- | [lepeoTKpbITMEe COOTBETCTBYHOLLENO NOTOKA C HY/S
chopmauus no dblo-
FORTS_OPTCOMMON_REPL yepcam 1 OnuMoHaM
FORTS_FUTAGGR##_REPL CrakaHbl No tbloyep- | MepeoTkpbITMe COOTBETCTBYHOLLENO NOTOKA C HYNS
cam v onuvoHam (## -
FORTS_OPTAGGR##_REPL rny6|/|Ha CTaKaHa)
FORTS_FUTINFO_REPL CnpaBoyHas u ceccy- | BbICTpbIil cnocob:
OHHas VHhopmaums
FORTS_OPTINFO_REPL ¢ [NepeoTKpbITME COOTBETCTBYIOLLEIO NOTOKA C yKa3aHueM MnocsiefHero
noJsly4eHHOro Homepa pesusunu unu repl state, N0N1y4eHHOro B MOMEHT
3aKpbITVA NMOTOKa
[Jonyctumelii cnocob:
* [epeoTKpbITie COOTBETCTBYIOLLLETO NOTOKA C HY A
FORTS_PART_REPL MHdopmaums o numu- | MepeoTkpbITUE NOTOKA C HY/A
Tax
FORTS_POS_REPL MHchopmaums o nosu- | MepeoTkpbITe NOTOKa C Hyns
umax
FORTS_VM_REPL WHbopmaums o BM | MepeoTkpbITie NoToKa € Hyns
FORTS_VOLAT_REPL MHhopmauus o Bona- | MepeoTKpbITe NOToKa C Hy s
TUBHOCTU U TEOPETU-
YecKux LeHax onuuo-
HOB
RTS_INDEX_REPL 3HaueHusa 6upxeBbIX | [lepeoTKpbITME NOTOKA C HYNs
WHAEKCOB
RTS_INDEXLOG_REPL VcTopua  3HaueHwit | MepeoTKpbITUe NOTOKa C yka3aHWeM MOC/IeQHEro noly4yeHHoro Homepa
6VpPXEBBLIX MHAEKCOB | peBusnn nnu repl state, Nosy4eHHOro B MOMEHT 3aKpbITUS NOTOKA
MpumeyaHue

BoccTtaHoBneHne gaHHbIX No notokam colocation (c cydydmkcamu _FASTREPL) npoucxoguT Takke, Kak U Mo 06bI4HbIM MOTOKaM
C aHa/1I0MTMYHBLIMU Ha3BaHUSAMMU.

Mpy BOCCTAHOBNEHNWN COEIMHEHNSI BaXHO 3afadeli BNsieTcs NoyyeHne TeKyLMX aKTUBHbIX 3asiBOK N0/b30BaTe s
1. MonyyeHne Habopa aKTUBHbLIX B MOMEHT BOCCTaHOB/IEHUST 3asIBOK.
2. MonyueHue XypHan AeiicTBUiA ¢ 3asiBKaMy B MEPUOS, OTCYTCTBUSI COEVHEHNSI.

3agava 1 pelaetca nyTém nony4veHuns cpesa 3anaBok (FORTS _FUTORDERBOOK_REPL/FORTS_OPTORDERBOOK_REPL) — 3asiBku,
OTCYTCTBYHOLLME B cpe3e, Obl/in CBeAEeHbI UM OTBEPTHYTbI B MEPUOA, OTCYTCTBUS COEANHEHNS.

3apaya 2 pelsaeTcs NonyvyeHMeM XypHana AeincTeuii co ceovMu 3asBkamu (Tabnuua orders_log notokos FORTS_FUTTRADE_REPL n
FORTS_OPTTRADE_REPL, a Takke Tabnuua multileg_orders_log notoka FORTS_FUTTRADE_REPL) 3a nepnog, oTCyTCTBUS COeAnHe-
H¥A. [1na 3TOro HaAo OTKPbITb COOTBETCTBYHOLLMIA NOTOK C YKa3aHWEM HOMepa peBu3nmn nocnegHen dakTmuyeckn nofyyeHHon fo c6os 3a-
nvcu. Bee gelicTBusa ¢ 3asBKaMu, MPOMCXOAMBLUME 4O MOMEHTa BOCCTAHOBEHUS, OyAyT OTpaXkeHbl B BUAE 3anucelt aTux Tabnuy,. NHamn-
KaTopOM MOsyYeHNsi BCE MPOMYLLEHHOM UCTOPUM AENCTBUIA C 3asiBKaMM ABISIETCS Nepexog, notoka B coctosiHme ONLINE.

NMpumeyvaHue

[MpuBeaeHHasn Bbile npoLeaypa BOCCTAHOBNEHNSA NOAXOANT 1 AN NO3AHEro BXoAa.
3.4.1.4. OOLwue pekomeHpaLnN

B 06LUeM xe cnydyae, AN MUHMMKU3ALMU BEPOSITHOCTY BO3HUKHOBEHMUS CETEBbIX C60EB B N0O/b30BATE/bCKMX NPUMOXEHUsIX Bupxa peko-
MeH/yeT ycTaHaBnMBaThb Ly6nvpytoLme KaHasbl CBS3U, UMETb [1Ba JIOTMHA A4/151 L0343, C OA4MHAKOBLIM HAGOPOM NPaB, 1, COOTBETCTBEHHO,
3anyckaTb O4HOBPEMEHHO [Ba MOMb30BaTe/bCKUX MPUIOXKEHMUS, KOTOpble ByayT NosyyaTb O4MHAKOBbIE AaHHbIE, C BO3MOXHOCTLIO Nepe-
KtOUYEHWst MeX/y HUMM Npy c60siX. Kak anbTepHaTuBa, B KOAE CaMoro NPUIoXeHUst A0/MKEH 6bITb NPelyCMOTPEH MeXaHN3M Nepek/oueHus
Ha Ay6nmpyoLLMii KaHau CBA3W, TO eCTb YCTaHOBKa coeanHeHus ¢ P2MQRouter, pa6oTaiolym Yepe3 pe3epBHbIii kaHan K Gupxe.
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Puc. 12. fly6nupoBaHue KaHa/N0B CBA3M

3.4.2. BoccTaHOB/eHMe Npu Npo6neMax B MH(pacTpyKType Bupxu

Moz TakuMy Npo6ieMamy NOHVMAIOTCSA aBapui Ha CTOPOHe 6UPXK, CBA3aHHbIE C HapyLLeHusaMu B paboTe sagapa TC unm cepsucos, gop-
MUPYIOLLUX KaKUe-IMGOo PbIHOYHbIE faHHbIe. Kak NpaBuio, 3To NPUBOAUT K OCTAHOBY U Nepesanycky 3TUX CEpBUCOB.

3.4.2.1. O4ncTKa JaHHbIX MO NOTOKam

Mpn pernaMmeHTHbIX pa60Tax, LUTaTHbIX NN HELWTAaTHbIX nepesanyckax CepBncoB Ha CTOpoHe 6VIp)KVI N nocne BOCCTaHOBMEHUA CBA3N C
K/IMEHTOM, CepBUCHI ﬂyﬁﬂMKauMM AaHHbIX NMPUCbLINAKT yBEAOMIEHNA 06 oumncTtke CTapbiX gaHHbIX, Nepen TeM Kak Nnpucbliatb Tekyllee
COCTOsAAHME AaHHbIX.

YBegomnieHuns 06 ouncTKe ecTb ABYX TUNOB:

* CG_MSG_P2REPL_CLEARDELETED — no kaxaoi tTabnuue, ¢ ykasaHueM peBikeHa. YBeOMIEHNe NHCTPYKTUPYET K/IMEHTA O HEOO-
XOAMMOCTM YAa/IMTb BCE 3anucy co 3HayeHneM replRev MeHbLIVM, YEM yKa3aHOo B yBeAoMIeHUN. [Ina onTuMm3aumm nepejayun gaHHbIX,
B YBELOMJIEHNN MOXET ObITb YKa3aH peBmkeH, paBHblii MAX(int64) — 1. 3T0 03HaYaeT, YTO K/IMEHT AO/MKEH NPON3BECTMW NOJTHYI OUUCTKY
AaHHbIX No Tabnuue, Tabnuua byaeTt nepefaHa LemKoM.

* CG_MSG_P2REPL_LIFENUM - ansa Bcero notoka pensivkaummn LesmkoM, C yKkazaHueM HOBOro "HoMepa XMU3HW" notoka. O3HavaeT cy-
LLIEeCTBEHHO M3MEHEHWNE AaHHbIX MOTOKA CO BPEMEHU MOC/eAHEro coeanHeHns. KNmeHT AO/MKeH O4MCTUTb BCe AaHHble Mo BceM Tabnm-
LaM, AaHHble 6yayT nepedaHsl "¢ Hyns".

3.4.2.2. BO3MO)XXHbl€ U3MEHEHUNA AaHHbIX NMPU HEWTaTHOV paGoTe cepBUCOB NyGnKauum

B wratHoOM pexvmMe paboTbl, BKIOYas pernaMeHTHble paboTbl BO BHETOProBOE BPEMS, MPW OTKPbITUW UM NEePeoTKpbITUM N6oro no-
TOKa pennvkauuu, KpoMe NOoTOKOB, CBA3AHHBIX C UcTopuein 3asaBok u caenok (FORTS_FUTTRADE_REPL, FORTS_OPTTRADE_REPL,
FORTS_ORDLOG_REPL n FORTS_DEALS_REPL), KnMeHT MOXeT nonyuntb kKak Hotudpukaumm CG_MSG_P2REPL_CLEARDELETED,
Tak n HoTudmkaumm CG_MSG_P2REPL_LIFENUM, KoTopble TpebyeTcsi KOppekTHO obpaboTarts.

B wTaTHOM pexuvme A/15 NOTOKOB, CBSA3aHHBIX C UCTOPUEl 3as1BOK 1 cAenok (CM. Bbilwe), ysegomneHne CG_MSG_P2REPL_LIFENUM pac-
CbINAETCA TOMbKO NPV CMEHe BEePCUW CUCTEMbI, MOC/E TECTOBbIX TOProB, YTOObI NOMb30BATENIN OUNCTUIN TECTOBbLIE AaHHblE. B yBegome-
HUM CG_MSG_P2REPL_CLEARDELETED yka3biBaeTcs 3HaueHue replRev A1 nepBoii No BpeMeHuW, JOCTYNHO B CUCTEME B HACTOALWMIA
MOMEHT 3aBK1 WU CLESKN.

Mpuxop ysepgomneHns CG_MSG_P2REPL_LIFENUM c HOBbIM "HOMEPOM XM3HU" MOTOKa HEMOCPEACTBEHHO B TOprax o3Hayaert, yto B TC
npousoLuen cepbesHblil c6oli, 1 TpebyeTcs NnepenocnaTb AaHHble N0 3as8BKam ¥ cAernkam, KOTopble MOIIM BbIThb YXXe pa3ocnaHbl Nosb3o-
Batesnam.

[lononHnTensbHO No KaHanam, He cBs3aHHbIM ¢ camoil TC (cuctema COW, HOBOCTM Ha caliTe bupxu v T.n.), 6yget nybnunkosaTbCcs NHGOpP-
Maums o0 TOM, 6bI NN B pe3y/ibTaTe ncnpasBneHns OLNBOUHbIX aHHbIX 3aTPOHYThI AaHHbIE, KOTOPble PeasibHO Nonasu K Noib30BaTessM.
B yacTHOCTW, BbI/1 I OTKAT K COCTOSIHMIO CUCTEMbI 10 MOMEHTa aBapuu, U Kakoi nocneaHunii HoMep 3asBKu 1 CAeNKu Nnocse nepesanycka
cuctembl ByfeT [OCTYMNeH Mno/b30BaTenio.
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4. OnucaHue cxembl pennukauum FORTS_PUBLIC
4.1. Notok FORTS_FUTTRADE_REPL - ®brouepchl: 3a9BKU U COENKN

4.1.1. Cxema AaHHbIX
Tabnuupl:
« orders_log - XXypHan 3asB0K
« multileg_orders_log - XXypHan 3aaBOK N0 CBSA3KaMm
 deal - XXypHan caenok
« multileg_deal - XXypHan caenok no ceaskam
* heartbeat - CnyxebHas Tabnvua cepBepHbIX 4acos
¢ sys_events - Tabnmua co6bITUiA
« user_deal - XXypHan caenok nonb3osarensi
» user_multileg_deal - >)XypHan caenok nonb3oBaTens No cBsi3kam
4.1.1.1. Ta6nuua orders_log: XXypHan 3aaBok

Ta6n. 1. Monsa ta6nuubl orders_log

Mone Tun OnucaHune

repliD i8 CnyxebHoe nose nofcucTeMbl pennkawmm

replRev i8 CnyxebHoe none nNoAcucTeMbl pensimkaumm

replAct i8 CnyxebHoe none nogcucTembl penkaumm

id_ord i8 Homep 3asBku

sess_id i4 MaeHTudmkaTop TOproeoii ceccum

isin_id i4 YHVKasbHbIN YACOBOW UAEHTUUNKATOP NHCTPYMEHTA
amount i4 KonuuecTtso B onepayumn

xamount i8 KonuuecTso B onepauum (8-6aintoBas Bepcus)
amount_rest i4 OcTaBLUeecs KO/IMYECTBO B 3as1BKe

xamount_rest i8 OcrTaBLueecs KonmyecTBo B 3asiBKe (8-6aliToBas Bepcus)
id_deal i8 MaeHTndomkaTop caenkv no AaHHOW 3anvcu XypHana 3asBokK
xstatus i8 PaclunpeHHbIi cTaTyc 3asBKku

status i4 Craryc 3asBku

price d16.5 LleHa

moment t Bpems nsmeHeHusi COCTOSIHWS 3as1BKN

moment_ns u8 Bpemsi USMeHeHUsi COCTOSIHWS 3asiBKW, HAHOCEKYH/bI
dir i1 Hanpasnexune

action i1 [LeiicTBue ¢ 3aaBKoA

deal_price d16.5 LleHa 3ak/104eHHO caenkm

client_code c7 Kog, knneHTa

login_from c20 NorvH nonb3osatens, NOCTaBMBLLENO 3as1BKY
comment c20 KommeHTapwuii Tpeligepa

hedge i1 Mpu3Hak xemxkeBoi 3asBKN

trust i1 Mpu3Hak 3asiBKM JOBEPUTENBHOIO yrpasieHns

ext_id i4 BHeLUHW1 Homep

broker_to c7 Kop FORTS chmpmbl-afipecaTta BHECUCTEMHOI 3a1BKU
broker_to_rts c7 Kog RTS dvpmbl-agpecaTta BHECUCTEMHOW 3a5BKM
broker_from_rts c7 Kom PTC knueHTa - BnagesnbLa 3asBku

date_exp t [lata ncteyeHns 3asBKkn

id_ordl i8 Homep nepBsoii 3asBkn

local_stamp t NokanbHoe Bpems nonb3osarens
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MpumeyaHus:

 [one status npeacTaBnsieT co60i GUTOBYI Macky

0x01 KotuposouHas

0x02 BcTpeyHasn

0x04 BHecuctemHas

0x10 Mpw BbICTaBIEHUM 3a51BKM HE NPOBEPS/INCH AEHBIN MO KIINEHTY
0x1000 3anuchb ABnseTcs nocneaHel B TpaH3akLumm

0x100000 3anuce ABNSeTCA pe3y/ibTaToM onepaummn nepemMeLLeHns 3aaBKu
0x200000 3anuck ABNSeTCA pe3ynibTaToM onepaummn yaaseHus 3aasku
0x400000 3anuck ABNsieTCA pesyibTaToM rpynnoBoro yaaneHus

0x20000000 Tpu3Hak yaasieHus octaTka 3asaBKu Mo NPUYUHE KPOCC-CAENKU
0x00080000  3asska Fill-or-kill

« [one action onucbIBaeT AeicTere, NpounsoLLesLlee ¢ 3asiBKOM
0 3asBKa ygasieHa
1 3anBka gobasneHa
2 3asBka cBefeHa B caenky

« Mone id_ordl cogepxnT HOMepP NEPBOI 3asBKM B NOC/NE40BATEIbHOCTN NEePEBLICTABIEHNI 3aBKM CO CPOKOM UCTEUYEHUSI

« B none xstatus nepsble 32 6UTa 3KBMBaIEHTHbI MOS0 Status, ocTasibHbIe 6UTbI 3ape3epBUPOBaHbI NOA AONO/THUTENIbHbIE CTATYChl 3a5BOK.
0x100000000 3anuchb SBMASETCA pesynsLTaTtom onepauumn yaaneHns 3assku ceperucom Cancel On Disconnect

4.1.1.2. Ta6nuua multileg_orders_log: XXypHan 3assiBOK No cBA3Kam

Ta6n. 2. Nonsa Ta6nuubl multileg_orders_log

Mone Tun OnucaHne

repliD i8 CnyxebHoe none nogcucTembl penkaumm

replRev i8 CnyxebHoe none nogcucTeMbl penkaumm

replAct i8 CnyxebHoe nosne nogcucTeMbl pensmkalmm

id_ord i8 Homep 3asBkun

sess_id i4 MaeHTndmkaTop TOprosBoii ceccum

isin_id i4 MaeHTudmKaTop MHCTPYMEHTA-CBA3KM

amount i4 KonuuyecTtso B onepavumn

xamount i8 KonuuecTBo B onepauum (8-6aiitoBas Bepcus)
amount_rest i4 OcrTaBLUeecs KoNmyecTBo B 3asiBKe

xamount_rest i8 OcrTaBLueecs KonmyecTBo B 3asiBKe (8-6aliToBas Bepcus)
id_deal i8 MaeHTudmkaTop cAenky No AaHHOW 3anncu XypHana 3asBok
xstatus i8 PacLumpeHHbIl cTaTyc 3as8BKu

status i4 Craryc 3asBKn

price d16.5 Llena

moment t Bpems nsmeHeHusi COCTOSIHWS 3as1BKN

moment_ns u8 Bpems nsmeHeHUsi COCTOSIHWS 3a51BKW, HAHOCEKYH/bI
dir i1 Hanpaenexwve

action i1 [elicTBne c 3asBKOi

deal_price d16.5 LleHa nepBoi1 HOrM 3ak/HOUYEHHO CAENKN

rate_price dl6.5 CTaBka 3aaBKu

swap_price d16.5 CBon-LeHa 3asBku

client_code c7 Kog, knneHTa

login_from c20 NorvH nonb3oBaTtensi, NOCTaBUBLUEro 3asBKy
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Mone Tun OnucaHune

comment c20 KommeHTapwuii Tpeligepa

hedge i1 Mpu3HaK xexeBoi 3asBKN

trust i1 Mpun3Hak 3a8BKv JOBEPUTENBHOIO YrpaB/ieHns
ext_id i4 BHeLHWin Homep

broker_to c7 Kog FORTS chupMbl-agpecata BHECUCTEMHOW 3as1BKW
broker_to_rts c7 Kog RTS chvpMbl-afpecaTa BHECUCTEMHOW 3asBKM
broker_from_rts c7 Kop, PTC knueHTa - Bnagensua 3assku

date_exp t [aTta ncteueHus 3asnBku

id_ord1 i8 Homep nepBoli 3asBku

local_stamp t JNokanbHoe Bpems nonb3oBatens

MpumeyaHus:

« [one status npeacraBnsieT coboii GUTOBYHO Macky

0x01 KoTnpoBouHas

0x02 BcTpeyHas

0x04 BHecuctemHas

0x1000 3anuchb ABnseTca nocneaHel B TpaH3akLumm
0x2000 3anska Peno ¢ KL,

0x20000 3anska Peno

0x40000 O6bIyHasn 3asBKa No CBA3Ke

0x20000000 Mpu3Hak yaaneHns octatka 3asaBKu Mo NpUUMHe KPOCC-CAEesKu
0x00080000 3asska Fill-or-kill
0x100000000  3anuchb siBNSETCA pe3ynbTaTtoM onepaumu yaaneHus 3asaskm cepsucom Cancel On Disconnect
 [lone action onvceiBaeT AeicTare, NponsoLleLlee C 3asBKOM
0 3asBka ypasieHa
1 3anBka gobasneHa
2 3asBKa cBefeHa B cAesky
« [one rate_price 419 MHCTPYMEHTOB, TOPryembIX B CBON LieHe, coaepxuT 0.
* B none xstatus nepsble 32 61Ta 3KBMBANIEHTHbI MO0 Status, OCTabHble 6UTbI 3ape3epBMPOBaHbI NOA AOMNOHUTENbHbIE CTATYChl 3a51BOK.

« Ecnu B Tabnuue multileg_orders_log none price pasHo 0, To LeHa no o6enm Horam GyaeT 0AMHAKOBOW ¥ paBHO pacyETHON LeHe no
VHCTPYMEHTY Ha MOMEHT npeaplayLuei BeuepHe KITMPUHroBoi ceccuu.

4.1.1.3. Ta6nuua deal: XXypHan cgenok

Ta6n. 3. Monsa Tabnuupbl deal

Mone Tun OnucaHune

repllD i8 CnyxebHoe none nogcucTembl penkaumm

replRev i8 CnyxebHoe nosie noacucTeMbl penmkaymm

replAct i8 CnyxebHoe none nofcucTeMbl pennkaumm

sess_id i4 MaeHTndmkaTop TOproBoii ceccum

isin_id i4 YHVKa/TbHbIN YACOBOW UAEHTUMNKATOP NHCTPYMEHTa

id_deal i8 Homep caenkm

id_deal_multileg i8 Homep caenku no cesske

id_repo i8 Homep apyroii yacTtu cgenkun PEMNO

pos i4 Kon-Bo no3uuuii N0 MHCTPYMEHTY Ha PbIHKe Mocne CAeNKn

Xpos i8 Kon-Bo no3uumii N0 MHCTPYMEHTY Ha PbiHKe nocne caenkn (8-6avitoBas
Bepcus)
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Mone Tun OnucaHune

amount i4 O6beM, KON-BO eAVHUL, MHCTPYMEHTa

xamount i8 O6bEM, KO-BO eIMHNL, UHCTPYMeHTa (8-6aliToBast Bepcus)
id_ord_buy i8 Homep 3asBku nokynarens

id_ord_sell i8 Homep 3asBkM npogasua

price d16.5 Llena

moment t Bpewms 3aknioueHns caenku

moment_ns u8 Bpems 3aknioueHns caenku, HaHOCeKyHZbl

nosystem i1 Mpu3HaK BHECMCTEMHOW CAENKN

xstatus_buy i8 PacLumpeHHbIli cTaTyc cenkm co CTOPOHbI NoKynatens
xstatus_sell i8 PacLumpeHHbIli cTaTyc cenkn co CTOPOHbI NpojasLa
status_buy i4 Crartyc cenkv co CTOPOHbI nokynaresns

status_sell i4 CTaTtyc caenku co CTOpPOHbI NpogasLa

ext_id_buy i4 BHELUHMIA HOMep 13 3as1BKM NOKynaTens

ext_id_sell i4 BHeLLUHWIA HoMep 13 3as1BKM NpoaasLia

code_buy c7 Kog nokynarens

code_sell c7 Koga npopgasua

comment_buy c20 KommeHTapwii 13 3asBku nokynaresns

comment_sell c20 KomMmeHTapwuii 13 3asiBK npofasLa

trust_buy i1 Mpu3Hak [Y (foBEpUTENBHOIO YNpas/ieHns) U3 3asaBku Nnokynarens
trust_sell i1 MpusHak Y (poBepuTENLHOTO yNpas/ieHns) U3 3asiBKM NpoAaBLia
hedge_buy i1 MpuW3Hak xeKeBoi CAENKN CO CTOPOHbI MOKynaTesns
hedge_sell i1 Mpu3HaK XeKeBoi cAenky Co CTOPOHbI NpoJasLa
fee_buy d26.2 C6op no caenke nokynarens

fee_sell d26.2 C6op no caenke npogasua

login_buy c20 JNorvH nonb3osatens nokynarens

login_sell c20 JNornH nonb3oBatens npogasua

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, 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, 3anonHatotca Ton1bKo 4719 CBOUX CAENOK

Mons status_sell n status_buy siBnstoTCS 6UTOBLIMK Mackamu (Nogpo6Hee cM. pasgen Tunbl cAenok, hopMuser_upyembie nNpu Ucrnon-
HEHUW 1 UCTEYEHUM (PbIOYEPCOB U OMLIMOHOB)

0N TEXHUYECKUX COENOK, SABMSIOLMMUCS pesynbTatamMmu CAENoK No UHCTPYMEHTaM-CBsi3kaM, Nojie nosystem BCeraa ycTaHoOBMEHO B 1,
BHE 3aBUCHMMOCTM OT TOrO, SIB/IIETCS /11 CAE/KA MO CBSA3KE CUCTEMHON UV afipecHoil. 11si onpefieneHnsi CUCTEMHOCTN UCXOAHOM cAenku
HaJo MCnonb3oBaTh NPU3HaK NOSystem COOTBETCTBYtOLLEN 3anvcu Tabnuubl multileg_deal.

Mone id_repo cogepxut Homep apyroii yacTtu caenku PEMO. Ans |-/ yact none coaepxuT Homep |I-i1 yactu, ans Il-ii yactn — Homep |-

Mone id_deal_multileg coaepXxumT Koz, CAEMKN N0 MHCTPYMEHTY-CBSAI3KE, B C/lyYae ecnv AaHHas 3anuchb sIB/ISIETCS 3an1Chbio 0 TEXHUYECKOI
caenke. B cryyae caenkv no 06b6IMHOMY MHCTPYMEHTY fiaHHoe rnone coaepxuT 0.

Lna "uyxux" coenok B nonsx status_buy u status_sell moryT 3anonHsatoTecsa 6uthl 0x4, 0x2000000, 0x4000000 1 0x8000000

B caenkax akcnupauuu id 3asBKM Ha akcnmpaumio ykasbisaeTcsa B nosne id_ord_buy, ecnun skcnnprpoBancsa onuuoH Kons, nvbo B none
id_ord_sell, ecnu akcnvprpoBasncs OnuMoH NyT.

B nonsix xstatus_sell u xstatus_buy nepsble 32 61Ta 3KBMBaNIEHTHbI NO/ISAM status_sell u status_buy, ocTasibHble 6UTbI 3ape3epBrpPOBaHbI
Mo AONOSTHUTENbHbIE CTaTYChl 3as1BOK.

4.1.1.4. Tabnuua multileg_deal: )XypHan caenok no cBsizkam

Ta6n. 4. Nonsa Ta6nuubl multileg_deal

Mone Tun OnucaHue

repliD i8 Cnyxe6bHoe none nogcucTembl penkaumm
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Mone Tun OnucaHune

replRev i8 CnyxebHoe none nofcucTeMbl pennkaumm

replAct i8 CnyxebHoe nose nogcucTeMbl penmkalmm

sess_id i4 MaeHTndomkaTop TOproBoii ceccum

isin_id i4 M aeHTudmKaTop MHCTPYMEHTA-CBSI3KN

isin_id_rd i4 MpeHTudbmkatop MHCTpyMeHTa npsiMoii yacTv Peno

isin_id_rb i4 MaeHTudmkaTop MHCTPYMeHTa obpaTtHoii YacTu Peno

isin_id_repo i4 MaeHTudmkarop MHCTpyMeHTa Perno

duration i4 PasHunua B kaneHgapHbIX gHAX MeXay Aatamm UCnosiHEeHMs 2X hblouepcoB
(anmTenbHocTb PEMO)

id_deal i8 Homep caenku

id_deal_rd i8 MpaeHTndomkaTop 3anuncu nepeoit Yact PEMO B Tabnuue deal

id_deal_rb i8 MpaeHTndomkaTop 3anucy BTopoit yactn PEMNO B Tabnumue deal

id_ord_buy i8 Homep 3asBku nokynatens

id_ord_sell i8 Homep 3asBkM npogasLua

amount i4 O6beM, KON-BO eAMHUL, UHCTPYMEHTa

xamount i8 O6beM, KO/-BO eAMHWL, MHCTPYMeHTa (8-6aliToBas Bepcus)

price d16.5 LleHa nepBoii YacTu NapHOW CBS3KM

rate_price d16.5 CTaBka caenku

swap_price d16.5 CBor-LieHa caenkm

buyback_amount dl6.2 CymMa 06paTHOro Bbikyna a1 caenok Peno

moment t Bpems 3aknoueHns caenku

moment_ns us Bpems 3aknioueHns caenku, HaHOCEeKYHbl

nosystem i1 Mpu3HaK BHECUCTEMHOM CAENKN

xstatus_buy i8 PacLUMpeHHbIii cTaTyc caenkn co CTOPOHbI Mokynarens

xstatus_sell i8 PacLuvpeHHbIli cTaTyc CAenKn co CTOPOHbI MpogaBLa

status_buy i4 Craryc cefniku co CTOPOHbI Nokynartens

status_sell i4 CraTtyc cenku co CTOpPOHbI NpofasLa

ext_id_buy i4 BHeLUHWIA HOMep 13 3as1BKM NoKynaTens

ext_id_sell i4 BHeLIHM? HOMep 13 3as1BKM NpoAaBLa

code_buy c7 Kog, nokynatens

code_sell c7 Ko npopasua

comment_buy c20 KomMmeHTapwuii n3 3asiBK1 nokynarens

comment_sell c20 KommeHTapuii 13 3asiBkv npogasua

trust_buy i1 Mpu3Hak Y (40oBEpUTENLHOIO yNpasneHns) U3 3asiBku nokynarens

trust_sell i1 MpusHak Y (noBepuTeNbHOIO ynpas/ieHrs) U3 3asBkM NpogasLia

hedge_buy i1 Mpu3Hak xeKeBoi cAenkn Co CTOPOHbI NOKynaTens

hedge_sell i1 Mpu3Hak xe4pkeBoli CAENKN CO CTOPOHbLI MpoAaBsLa

login_buy c20 JNorvH nonb3osatens nokynarens

login_sell c20 JNorvH nonb3oBatens npogasua

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, 3anonHsatoTcsa TonbKo 418 CBOWX CAENO0K

« lMone rate_price Ansi NIHCTPYMEHTOB, TOPryeMbIX B CBON LieHe, coaepxuT 0.

* B nonsx xstatus_sell n xstatus_buy nepsble 32 6uTa skBMBasIEeHTHbI NONAM status_sell n status_buy, ocTasibHble 6UTbI 3ape3epBMPOBaHbI
noj, fOMNO/THUTESIbHbIE CTaTyCbl 3as1BOK.

0x100000000  3anuchb siBASiETCA pe3ynbTaTtoM onepaumun yaaneHus 3asaskm cepsucom Cancel On Disconnect
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4.1.1.5. Tabnuua heartbeat: Cnyxe6Has Ta6numua cepBepHbIX YacoB

[aHHaa Tabnmua HanosHAeTCs A4POM TOProBOl CUCTEMbI C ONPEAENIEHHON NepUOANYHOCTLIO Y MOXET 6bITb UCMOMb30BaHA A4S 3a4au
CUHXPOHU3aLWK (Hanpyumep, A4/151 NPOBEPKU NPUX0AA BCEX CAE/OK 3a ONpee/eHHbIi MOMEHT BpeMeHM). Tabimua Ncnosib3yeTcs B pexume

[06aBeHnsa 3anmceit; oumcTka Tabnuibl MPOMCXOANT B HOYHOE BPEMSI.

Ta6n. 5. Monsa Ta6nuubl heartbeat

Mone Tun OnucaHve

repliD i8 CnyxebHoe nose nogcucTeMbl penmkawmm
replRev i8 Cnyxe6bHoe none nogcucTembl penkaumm
replAct i8 CnyxebHoe nosie NoAcUCTEMbI penmkKaLmn
server_time t [ara n Bpemsa cepsepa

4.1.1.6. Tabnuua sys_events: Taénuuya cobbITUiA

Ta6n. 6. Monsa Tabnuubl sys_events

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTembl penkaumm
replRev i8 CnyxebHoe nose nofcucTeMbl pennkawmm
replAct i8 Cnyxe6Hoe none nNoAcucTeMbl pensimkaumm
event_id i8 YHVKasTbHbIN MAEHTUMKATOP COObITMSA
sess_id i4 Homep ceccun

event_type i4 Tun cobbITuA

message c64 OnuncaHune cobbITUA

MpumeyaHus:

» B0O3MOXHbIE TWMbI COGLITHI

event_type =1
message = "session_data_ready"

3akoHuYeHa 3arpyska faHHbIX U3 K/IMPUHIOBOW CUCTEMbI B TOPTOBYIO Nepes, HauasioM HOBOW TOProBoli ceccum

event_type =2
message = "intraday_clearing_finished"
Bce pacueTHble npoueaypb! B NPOMK/INPUHIE 3aKOHYEHbI

event_type = 4
message = "intraday_clearing_started"
Havano npomkivpuHra

event_type =5
message = "clearing_started"
Hayano 0CHOBHOro KnnpuHra

event_type =6
message = "extension_of_limits_finished"
PazgBukka TMMUTOB 3aKOHYeHa

event_type =8
message = "broker_recalc_finished"

[eHexHble cpeacTsa nocse NPpoMKINpUHra nepecynTaHbl

4.1.1.7. Ta6nuua user_deal: XXypHan caenok nonb3oBartens

Ta6n. 7. Monsa Taénuubl user_deal

Mone Tun OnucaHvne

repllD i8 CnyxebHoe nose nogcucTeMbsl penmkawmm

replRev i8 CnyxebHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe none nogcucTembl penkaumm

sess_id i4 MaeHTudmkaTop TOprosoii ceccum

isin_id i4 YHVKasbHbIN YAC/TOBOW UAEHTUUKATOP NHCTPYMEHTA
id_deal i8 Homep caenku
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Mone Tun OnucaHune

id_deal_multileg i8 Homep caenku no cesske

id_repo i8 Homep apyroii yacTtu cgenkn PEMNO

pos i4 Kon-Bo No3uLuWiA N0 MHCTPYMEHTY Ha PbIHKE NOC/e CAENKN

Xpos i8 Kon-Bo no3uunii N0 MHCTPYMEHTY Ha PbiHKe nocne caenku (8-6aritoBast
Bepcus)

amount i4 O6beMm, KON-BO eAVHUL, MHCTPYMEHTa

xamount i8 O6bEM, KO-BO eIMHWL, UHCTPYMeHTa (8-6aliToBast Bepcus)

id_ord_buy i8 Homep 3asBku nokynarens

id_ord_sell i8 Homep 3asBkM npogasua

price d16.5 Llena

moment t Bpems 3aknoueHns caenku

moment_ns us Bpems 3akt04eHns cAeskn, HaHOCEKYH b

nosystem i1 Mpu3HaK BHECMCTEMHOW CAENKN

xstatus_buy i8 Craryc cefnku co CTOPOHbI Nokynatens

xstatus_sell i8 CraTtyc cenku co CTOpPOHbI NpofasLa

status_buy i4 Crartyc cenku co CTOPOHbI nokynaresns

status_sell i4 CTaTtyc caenku co CTOpPOHbI NpogasLa

ext_id_buy i4 BHELUHMIA HOMep 13 3as1BKM NOKynaTens

ext_id_sell i4 BHeLLUHWIA HoMep 13 3as1BKM NpoaasLia

code_buy c7 Kog nokynarens

code_sell c7 Koga npopgasua

comment_buy c20 KommeHTapwii 13 3asBku nokynaresns

comment_sell c20 KomMeHTapwuii 13 3asiBK NnpofasLa

trust_buy i1 MpusHak AY (LoBepUTENbHOTO yNpaB/ieHus) U3 3asiBkv nokynartens

trust_sell i1 MpusHak Y (poBepUTENLHOTO YyNpas/ieHns) U3 3asiBKM NpoAaBLia

hedge_buy i1 MpuW3Hak xeKeBoi CAENKN CO CTOPOHbI MOKynaTesns

hedge_sell i1 Mpu3HaK XeKeBoi cAenKy Co CTOPOHbI NpoJasLa

fee_buy d26.2 C6op no caenke nokynarens

fee_sell d26.2 C6op no caenke npogasua

login_buy c20 JNorvH nonb3osatens nokynarens

login_sell c20 JNorvH nonb3oBatens npogasua

code_rts_buy c7 Kog PTC nokynarens

code_rts_sell c7 Kog PTC npogaBsua

MpumeyaHus:

* Mona 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, 3anonHstotca To1bKO 4718 CBOUX CAEMNOK

« Mons status_sell n status_buy ABnsOTCS 6UTOBLIMU Mackamu (NogpPoGHee cM. pasaen Tunbl cAenok, PopMuser_npyemble Nnpy UCnon-
HEHUN N UCTEYEHMM (PbIOYEPCOB U OMNLIMOHOB)

¢ [1N51 TEXHUYECKNX CLEMOK, ABAAIOWUMNCS pesynbTataMu CAEI0K MO MHCTPYMEHTaM-CBsi3KaM, Nosie nosystem Bcerga yCTaHOB/EHO B 1,
BHE 3aBMCHMOCTM OT TOTO, AB/IAETCA /IN CAENKA N0 CBA3KE CUCTEMHOW 1n agpecHoi. [1na onpeAeneHns CMCTEMHOCTU MCXOAHON CAENKu
HaJ0 UCMoNb30BaThb NPMU3HaK NOSystem COOTBETCTBYOLEN 3anucyu Tabnamusl multileg_deal.

« [Mone id_repo cogepxuT Homep apyroii yactu caenkv PEMO. Ans |- yactu none cogepxuT Homep -4 yactu, ans ll-i yactn — Homep I-i

« [Mone id_deal_multileg cogepxuT KOg, cAenKn N0 MHCTPYMEHTY-CBSA3KE, B C/ly4ae ec/iv AaHHas 3anvch SB/ISETCS 3anMcblo 0 TEXHUYECKOIA
cpenke. B cnyyae caenkv no 06bIMHOMY MHCTPYMEHTY faHHOe nose cogepxmT 0.

« [na "uyyxux" caenok B nonsx status_buy u status_sell moryT 3anonHstoTecsa 6utel 0x4, 0x2000000, 0x4000000 1 0x8000000

* B caenkax akcnvpaumu id 3asBku Ha akcnvpaumio ykasbiBaeTca B none id_ord_buy, ecnv akcnmpuposasca onuuoH kons, nnbo B none
id_ord_sell, ecnu akcnvprpoBancs OnuMoH nyT.

* B nonsx xstatus_sell n xstatus_buy nepsble 32 6uTa akBMBasIeHTHbI NoNsAM status_sell n status_buy, ocTasibHble 6UTbI 3ape3epBUpPOBaHbI
nof, AONO/HUTENbHbIE CTaTyCbl 3a5BOK.
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4.1.1.8. Ta6nuua user_multileg_deal: XXypHan caenok nonb3oBartesis nNo cBA3Kam

Ta6n. 8. Monsa Ta6nuubl user_multileg_deal

Mone Tun OnucaHue

repliD i8 CnyxebHoe nose nofcucTembl pennkawmm

replRev i8 Cnyxe6bHoe none nofAcucTeMbl pensimkaumm

replAct i8 CnyxebHoe none nogcucTembl penkaumm

sess_id i1 M aeHTudmkaTop TOproBoii ceccum

isin_id i4 MaeHTUdmKaTop MHCTPYMEHTA-CBA3KM

isin_id_rd i4 MaeHTudmkaTop MHCTPYMEHTa NpsMoii yacTu Peno

isin_id_rb i4 MaeHTndmkaTop MHCTPYMeHTa obparHoii yactu Peno

isin_id_repo i1 MaeHTudmkatop MHCTpyMeHTa Peno

duration i4 PasHuua B KanieH4apHbIX AHAX MeXAy AaTaMu UCMONMHEeHUA 2X (blouepcoB
(anmtenbHocTb PEMO)

id_deal i8 Homep caenku

id_deal_rd i8 MpeHTndomkaTop 3anuncu nepeoit yact PEMO B Tabnuue deal

id_deal_rb i8 MpaeHTndomkaTop 3anuncu BTopoit yactn PEMNO B Tabnuue deal

id_ord_buy i8 Homep 3asBkM nokynatens

id_ord_sell i8 Homep 3asBkM npogasua

amount i4 O6bem, KO-BO eANHUL, MHCTPYMEHTa

xamount i8 O6beM, KoN-BO eMHUL, MHCTPYMeHTa (8-6aliToBas Bepcus)

price d16.5 LleHa nepBoi1 YacTv NapHoWi CBA3KM

rate_price d16.5 CraBka caenku

swap_price d16.5 CBon-LieHa caenkm

buyback_amount d16.2 CymMa o6paTHoro Bbikyna As1s caenok Peno

moment t Bpems 3aknioueHns caenku

moment_ns u8 Bpems 3aknioueHns caenku, HaHOCeKyHAbl

nosystem i1 Mpu3HaK BHECUCTEMHOI CAeNKu

xstatus_buy i8 PaclunpeHHbIi cTaTyc cenkv co CTOPOHbI NoKynaTens

xstatus_sell i8 PacluMpeHHbIii cTaTyc cAenku co CTOPOHbI NpojaBsLa

status_buy i4 CraTyc cfieNikn Co CTOPOHbI Nokynarens

status_sell i4 Craryc cenku co CTOpOHbI NpoaasLa

ext_id_buy i1 BHeLUHM HOMep 13 3asiBKM NoKynaTens

ext_id_sell i4 BHeLWHW# Homep 13 3asBkM NpofasLa

code_buy c7 Kog nokynarens

code_sell c7 Kop npopasua

comment_buy c20 KommeHTapwuii n3 3asiBk1 nokynarens

comment_sell c20 KommeHTapwii 13 3asBku npogasLa

trust_buy i1 Mpu3Hak [Y (foBepUTENbLHOrO yNpas/ieHns) U3 3asaBku nokynatens

trust_sell i1 Mpu3Hak Y (4oBepUTENbLHOIO ynpasneHns) U3 3asBku npogasLa

hedge_buy i1 Mpu3Hak xepkeBoi caenky Co CTOPOHbI NOKynaTens

hedge_sell i1 MpuW3Hak xeaKeBoi CAENKN CO CTOPOHbI MPoAaBLa

login_buy c20 INorvH nonb3oBatens nokynatens

login_sell c20 JNorvH nonb3oBartens 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, code_rts_sell, fee_sell, code_buy, comment_buy, ext_id_buy,
trust_buy, hedge_buy, code_rts_buy, fee_buy, 3anonHsatoTtca TonbKo A1 CBOMX CAEN0K

« Tone rate_price ANa UHCTPYMEHTOB, TOPryeMbIX B CBOM LieHe, coaepxuT 0.
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» B nonsx xstatus_sell n xstatus_buy nepsble 32 6uTa akBMBaU1eHTHbI NoNsM status_sell u status_buy, ocTasibHble 6UTbI 3ape3epBrpPOBaHbI
nof, AONO/HWUTENbHbIE CTaTYChl 3a51BOK.

0x100000000 3anuchk SBASETCA pesynsLTaTom onepauumn yaaneHus 3assku cepemucom Cancel On Disconnect

4.2. NMotok FORTS_OPTTRADE_REPL - OnunoHbI: 3a9BKU U CAEJKU

4.2.1. Cxema paHHbIX

Tabnmupl:

« orders_log - XXypHan 3a8BoK

« deal - XXypHan cgenok

« heartbeat - Cnyxe6Has Tabnvua cepBepHbIX 4acoB

» sys_events - Tabnuua cobbIThiA

¢ user_deal - )XypHan cgenok nonb3osaresns
4.2.1.1. Ta6nuua orders_log: XXypHan 3aaBokK

Ta6n. 9. Nonsa Ta6nuupl orders_log

Mone Tun OnucaHune

repliD i8 CnyxebHoe none NogcucTeMbl penkaumm

replRev i8 CnyxebHoe none nogcucTeMbl pennkaumm

replAct i8 CnyxebHoe nosne nogcucTeMbl penmkalmm

id_ord i8 Homep 3asBkun

sess_id i4 MaeHTndmkaTop TOproBoii ceccum

isin_id i4 YHVKa/TbHbIN YACTOBOW UAEHTUMNKATOP NHCTPYMEHTA
amount i4 KonuuyecTtso B onepavumn

xamount i8 KonuuecTBo B onepauum (8-6aiitoBas Bepcus)
amount_rest i4 OcrTaBlLUeecs KoNMyecTBo B 3asiBKe

xamount_rest i8 OcTaBLUeecs KOMYECTBO B 3asiBke (8-6aiiToBas Bepcus)
id_deal i8 Kog, caenku, cCooTBETCTBYHOLLEN AAHHOW 3anncu XypHana 3asBokK
xstatus i8 PacLumpeHHbIl cTaTyc 3as8BKu

status i4 Crartyc 3asBKn

price d16.5 Llena

moment t Bpems usmeHeHusi COCTOSIHWS 3as1BKN

moment_ns u8 Bpems nsmeHeHusi COCTOSIHWS 3as1BKW, HAHOCEKYH/bI
dir i1 Hanpaenexve

action i1 [JeicTteue ¢ 3aaBKoii

deal_price d16.5 LleHa 3ak/1to4eHHO caenkm

client_code c7 Ko knneHta

login_from c20 NoruvH nonb3oBartens, NOCTaBUBLUETO 3asiBKy
comment c20 KommeHTapuii Tpeligepa

hedge i1 Mpu3HaK xefxeBoi 3asiBKN

trust i1 Mpu3Hak 3a8BKV AOBEPUTENBHOIO yrpaBieHus

ext_id i4 BHeLHWiA Homep

broker_to c7 Kog FORTS dhmpmbl-agpecata BHECUCTEMHOI 3a9BKU
broker_to_rts c7 Kog RTS chvpmMbl-agpecaTa BHECUCTEMHOW 3asBKM
broker_from_rts c7 Kog PTC knueHTa - BnajenbLa 3asBku

date_exp t [Jlata ncteyeHns 3asBkn

id_ord1 i8 Homep nepsoii 3asBkn

local_stamp t NokanbHoe Bpems nonb3oBatens

MpumeyaHus:

« [one status npeacraBnsieT coboii GUTOBYHO Macky
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0x01 KoTnposoyHas

0x02 BcTpeuHas

0x04 BHecuctemHas

0x10 Mpw BbICTABNEHUN 3a5BKM HE NPOBEPASIUCL AEHLIN MO KNNEHTY
0x1000 3anvchb ABnsieTcs nocneaHel B TpaH3akumm

0x100000 3anunce AABNSETCA pe3y/ibTaTtoM onepaummn nepemMeLLeHns 3aaBKu
0x200000 3anucb ABNAETCA pesy/ibTatom onepauun yaaneHusa 3asasku
0x400000 3anuncek ABNSETCA pe3ysibTaToM rpyrnnoBoro yaaneHus

0x2000000 Mpu3Hak yaaneHns octatka 3afaBKu No NpuyHe KPocc-CAesKu
0x00080000  3asska Fill-or-kill

« [None action onvcbIBaeT AencTere, NponsoLeaLlee ¢ 3asBKOM
0 3asBka yganeHa
1 3asBka gobasneHa
2 3asBka cBefeHa B CcLenky

 Mone id_ord1 copepxunT HOMep NepBOVi 3asiBKK B NOCNE0BATENIbHOCTY NEPEBbLICTAB/IEHNI 3a51BKU CO CPOKOM UCTEYEHNSI

* Bnone xstatus nepeble 32 61Ta 3KBUBA/IEHTHbI MOJHO Status, 0CTasbHble GUTbI 3ape3epBUPOBaHbI N0 AONOHUTESbHbIE CTaTYChl 3aSBOK.
0x100000000  3anuckb siBASiIETCA pe3y/bTaTtoM onepaummn yaaneHus 3asskm cepsucom Cancel On Disconnect

4.2.1.2. Tabnuua deal: XXypHan cgenok

Ta6n. 10. Nona ta6nuybl deal

Mone Tun OnucaHvne

repliD i8 CnyxebHoe nose nogcucTeMsl penmkawmm

replRev i8 CnyxebHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe none nogcucTembl penkaumm

sess_id i4 MaeHTudmkaTop TOprosoii ceccum

isin_id i4 YHVKasIbHbIN YAC/IOBOW UAEHTUUKATOP NHCTPYMEHTA

id_deal i8 Homep caenkn

id_deal_multileg i8 Homep caenku no cesske

pos i4 Kon-Bo no3uuuii No MIHCTPYMEHTY Ha pPbiHKe Mocne CAeNKu

Xpos i8 Kon-Bo no3vumii N0 MHCTPYMEHTY Ha pbiHKe nocne caenku (8-6aiitosas
Bepcus)

amount i4 O6bem, KOM-BO eANHUL, MHCTPYMEHTa

xamount i8 O6beM, KON-BO eAMHUL, MHCTPYMeHTa (8-6aliToBas Bepcus)

id_ord_buy i8 Homep 3asBkM nokynatens

id_ord_sell i8 Homep 3asBkM npogasua

price d16.5 LleHa

moment t Bpems 3aknoueHns caesnku

moment_ns u8 Bpems 3akioueHns caenkun, HaHoCeKyHAb!

nosystem i1 Mpu3Hak BHECUCTEMHOI CAeNKM

xstatus_buy i8 PacLumpeHrHbIl cTaTyc cenkn Co CTOPOHbI NoKynarens

xstatus_sell i8 PaclunpeHHbIii cTaTyc cAenky co CTOPOHbI NpojasLa

status_buy i4 Craryc cfiefiku co CTOPOHbI NoKynartens

status_sell i4 CraTtyc cenku co CTOpPOHbI NpoaasLa

ext_id_buy i4 BHeLUHWIA HOMep 13 3as1BKM NoKynaTens

ext_id_sell i4 BHeLuHWi? HoMep 13 3aaBkn NpogasLa

code_buy c7 Kog, nokynatens
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Mone Tun OnucaHune

code_sell c7 Kop, npogasua

comment_buy c20 KomMeHTapwuii n3 3asiBK1 nokynarens

comment_sell c20 KommeHTapwuii 13 3asiBKu npofasLa

trust_buy i1 MpusHak Y (poBepUTENLHOTO YyNpaB/IeHrs) U3 3asiBKM NoKynaTens
trust_sell i1 Mpu3Hak Y (f4oBepuTenbHOro ynpasneHns) 3 3assku npogasLa
hedge_buy i1 Mpu3HaK xe[KeBoi cAe/Kn CO CTOPOHbI NOKynaTens

hedge_sell i1 Mpu3Hak xe)keBoi caenky Co CTOPOHbI NpoJasLa

fee_buy d26.2 C6op no caenke nokynarens

fee_sell d26.2 C6op no caenke npogasua

login_buy c20 INorvH nonb3oBatens nokynatens

login_sell c20 JNorvH nonb3oBatens npogasua

code_rts_buy c7 Kog PTC nokynarens

code_rts_sell c7 Kog, PTC npogasua

MpumeyaHus:

Monsa 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, 3anonHstoTca ToNbKO 419 CBOUX CAEMNOK

Mons status_sell n status_buy sBnatTCca 6UTOBLIMM Mackamu, onpeaensowuMy cnegyoLive 3HaueHus:
0x20 Cpaesnka sABNsieTcs CAENKON aKenmpaumum
B coenkax akcnupauun none id_ord_sell 3anonHsetcs id 3asBku Ha akcnvpaumio

B nonsix xstatus_sell u xstatus_buy nepsble 32 61Ta 3KBUBaSIEHTHBI NO/ISAM status_sell u status_buy, ocTasibHble 6UTbI 3ape3epBrpPOBaHbI
Moz AONOSTHUTENbHbIE CTaTYChl 3as1BOK.

0x100000000  3anuchb siBNsETCA pe3ynbTaTtoM onepaumun yaaneHus 3asasku cepsucom Cancel On Disconnect

4.2.1.3. Ta6nuua heartbeat: Cny>xe6Has Ta6numua cepBepHbIX YacoB

[JaHHaa Tabnuua HanosHAeTCs A4POM TOProBOl CUCTEMbI C ONPEAENIEHHON NepuoaUYHOCTLIO M MOXET 6biTb UCMOMb30BaHa ANs 3a4au
CUHXpOHU3aLWK (Hanpumep, A4/15 NPOBEPKU NPUX0AA BCEX CAE/OK 3a Onpee/ieHHbIi MOMEHT BpeMeHu). Tabiumua Ncnosib3yeTcs B pexume
[o6aBneHns 3anuceit; ouncTka TabnnLbl MPONCXOAUT B HOYHOE BPEMSI.

Ta6n. 11. Monsa Ta6nuubl heartbeat

Mone Tun OnucaxHve

repllD i8 CnyxebHoe nose nogcucTeMbl penmkawmm
replRev i8 CnyxebHoe none noAcucTemMbl penkaumm
replAct i8 CnyxebHoe none nogcucTembl penkaumm
server_time t [Jara v Bpems cepsepa

4.2.1.4. Tabnuuya sys_events: Ta6smua coobITUiA

Ta6n. 12. Mona Tabnuybl sys_events

Mone Tun OnucaHune

repllD i8 CnyxebHoe nosne nogcucTeMbl penmkalmm
replRev i8 CnyxebHoe none noAcucTemMbl pennkaumm
replAct i8 CnyxebHoe none nogcucTeMbl penkaumm
event_id i8 YHVKa/bHbIN MAEHTUMKATOP COObITUSA
sess_id i4 Homep ceccumn

event_type i4 Tun cobbITus

message c64 OnuncaHue cobbITus

MpumeyaHus:

¢ B0o3MOXHble TuMbl COOLITUIA

event_type =1

message = "session_data_ready"
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3akoHYeHa 3arpy3ka AaHHbIX U3 K/IMPUHTOBOI CUCTEMbI B TOPIOBYIO Nepes, Ha4aioM HOBOVi TOProBoii ceccum

event_type =2
message = "intraday_clearing_finished"
Bce pacueTHble npoueaypb! B NPOMK/MPUHIE 3aKOHYEHbI

event_type =4
message = "intraday_clearing_started"
Havano npomknpuHra

event_type =5
message = "clearing_started"
Hauano 0CHOBHOrO K/IMpUHra

event_type =6

message = "extension_of_limits_finished"

PazaBikka SIMMUTOB 3aKOHYEHa

event_type =8

message = "broker_recalc_finished"

[JeHexHble cpefcTBa nocne NPOMKIVPUHTA NepecynTaHsbl
4.2.1.5. Tabnuuya user_deal: )XypHan cgenok nonb3oBatens

Ta6n. 13. Nona taénuybl user_deal

Mone Tun OnucaHue

repllD i8 CnyxebHoe nosne nogcucTeMbl penmkalmm

replRev i8 CnyxebHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe nosie NoAcUCTeEMbI penmkalmm

sess_id i4 MaeHTudmkaTop TOproeoii ceccum

isin_id i4 YHUKaIbHbI/ YNCNIOBOIN MAEHTUMKATOP MHCTPYMEHTA

id_deal i8 Homep caenku

id_deal_multileg i8 Homep caenku no cesiske

pos i4 Kon-Bo no3uuuii No MIHCTPYMEHTY Ha pbiHKe Mocne CAeNKn

Xpos i8 Kon-Bo no3vumii N0 MHCTPYMEHTY Ha pbiHKe nocne caenku (8-6aiitosas
Bepcus)

amount i4 O61bem, KOM-BO eANHUL, MHCTPYMEHTa

xamount i8 O6bem, KON-BO eAVHULL MHCTPYMeHTa (8-6ariToBasi Bepcust)

id_ord_buy i8 Homep 3asBkM nokynatens

id_ord_sell i8 Homep 3asBkM npogasLa

price d16.5 Liena

moment t Bpewms 3akniouerns caenku

moment_ns u8 Bpems 3aknoueHns caenkun, HaHoCeKyHAbI

nosystem i1 Mpu3Hak BHECUCTEMHOI CAeNKM

xstatus_buy i8 Crartyc cenku co CTOPOHbI nokynaresns

xstatus_sell i8 CTaTtyc cenku co CTOpPOHbI NpogasLa

status_buy i4 Craryc cefnku co CTOPOHbI Nokynartens

status_sell i4 CraTtyc cenky co CTOpOHbI NpofasLa

ext_id_buy i4 BHeLUHWIA HOMep 13 3as1BKM NoKynaTens

ext_id_sell i4 BHeLlHM? HOMep 13 3as1BKM NpoAaBLia

code_buy c7 Kog, nokynatens

code_sell c7 Ko npopgasua

comment_buy c20 KommeHTapwuii n3 3asiBk1 nokynarens

comment_sell c20 KommeHTapuii 13 3asiBkv npogasua

trust_buy i1 Mpu3Hak Y (4oBepUTENbHOIO ynpasneHns) s 3asiBku nokynarens

trust_sell i1 MpusHak Y (noBepuTeNbLHOIO yNpas/ieHrs) U3 3asBk1 NpoaasLia

hedge_buy i1 Mpu3Hak xexkeBoi cAefkn Co CTOPOHbI NOKynaTens

hedge_sell il Mpu3Hak xe4pkeBoli CAENKN CO CTOPOHbLI MpoAaBLa
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Mone Tun OnucaHune

fee_buy d26.2 C6op no caenke nokynarens
fee_sell d26.2 C6op no caenke npofasLa
login_buy c20 JNlorvH nonb3oBatens nokynarens
login_sell c20 JlornH nonb3oBaTtens npogasua
code_rts_buy c7 Kog PTC nokynarens
code_rts_sell c7 Kog PTC npogasua
MpumeyaHus:

» Mona 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, 3anonHstotca ToNbKO 4718 CBOUX CAEMNOK

* MMons status_sell v status_buy siBNsSOTCS 6GUTOBLIMU MackaMu, ONpeaensowymMm cneaytoLie 3HaueHms:

0x20 Cpgesnka ABNsieTCSA CAENKON aKcnmpaumum

* B caenkax akcnupauuu none id_ord_sell 3anonHseTcs id 3asaBku Ha akcnvpawmio

« B nonsx xstatus_sell n xstatus_buy nepsble 32 6uTa sKkBMBasIeHTHbI NoNAM status_sell n status_buy, ocTasibHble 6UThI 3ape3epBUpPOBaHbI

noa AoONOJIHUTE IbHbIE CTaTyCbl 3aABOK.

0x100000000 3anuchb SBISIETCA pe3ynsTaToM onepauumn yaaneHus 3asasku ceperucom Cancel On Disconnect

4.3. Notok FORTS ORDLOG_REPL - NoTOK aHOHUMHbIX 3aABOK

4.3.1. Cxema paHHbIX
Tabnuubl:
 orders_log - XXypHan 3asBoK
« multileg_orders_log - XXypHan 3aaB0oK No cBsi3kam
« heartbeat - Cnyxeb6Hast Tabsmua cepBepHbIX YacoB
* sys_events - Tabnuua coobITWiA

4.3.1.1. Ta6nuua orders_log: XXypHan 3asaBok

Ta6n. 14. NMons Ta6nuubl orders_log

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nofcucTembl pennkaumm

replRev i8 CnyxebHoe nose nogcucTeMbl penmkawmm

replAct i8 Cnyxe6bHoe none noAcucTeMbl penkaumm

id_ord i8 Homep 3asBku

sess_id i1 MaeHTudmkaTop TOproBoii ceccum

isin_id i4 YHUKasbHbIN YAC/IOBOW UAEHTUUKATOP NHCTPYMEHTA
amount i4 Konuuectso B onepawumn

xamount i8 KonuuecTBo B onepauum (8-6aintoBas Bepcus)
amount_rest i1 OcrTaBlUeecs KO/IMYecTBO B 3asBke

xamount_rest i8 OcTaBLUeecs KOMYecTBO B 3asiBke (8-6aiiToBas Bepcus)
id_deal i8 MaeHTudmkaTop cAenkv No AaHHOW 3anncu XypHana 3asBokK
xstatus i8 PacLumpeHHbIl cTaTyc 3asBKu

status i4 Craryc 3asBku

price d16.5 LleHa

moment t Bpems nsmeHeHusi COCTOSIHWS 3as1BKN

moment_ns u8 Bpems nsmeHeHusi COCTOSIHWS 3a51BKW, HAHOCEKYH/bI

dir i1 Hanpasnexune

action i1 [LeiicTBue ¢ 3aaBKoiA

deal_price d16.5 LleHa 3ak/10ueHHO caenkm
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MpumeyaHus:

« [one status npeacrasnseT coboli 6GUTOBYO Macky

0x01 KotuposouHas

0x02 BcTpeuHasn

0x04 BHecuctemHas

0x10 Mpu BbICTaBNEHUN 3a5ABKM HE NPOBEPS/IUCH AEHbIV NO KINEHTY
0x1000 3anvchb ABnsieTca nocneaHel B TpaH3akLumm

0x100000 3anucb ABNAETCA pesy/ibTatoM onepalun nepemMeLleHns 3asasku
0x200000 3anunce ABNSETCA pe3yiLTaToM onepaummn yaasieHus 3aaBku
0x400000 3anunce AABNSEeTCA pe3ysibTaToM rpynnoBoro yaaneHus

0x20000000  Tpu3Hak yaaneHus octaTka 3asBKu Mo NpuynHe KPpocc-Caenkm
0x00080000  3asska Fill-or-kill

« Mone action onucblBaeT AeiicTBMe, NpousoLLeLLee C 3asBKO
0 3asBka yfasieHa
1 3asBka gobasneHa
2 3asBKa cBefeHa B caenky

» Mone id_ord1 cogepxunT HOMep NepBoii 3asiBKK B NOC/e0BaTE/IbHOCTU NePEeBbICTaB/IEHN 3a5BKU CO CPOKOM UCTEYEHNS

* B none xstatus nepsble 32 6MTa 3KBUBASIEHTHbI MO0 Status, oCTaslbHble 61Tl 3ape3epPBMPOBaHbI NOA AOMNOHUTENbHLIE CTATYCbl 3a5BOK.
0x100000000 3anuchk SBNASETCA pe3ynsLTaTtoM onepauumn yaaneHns 3assku cepercom Cancel On Disconnect

4.3.1.2. Tabnuua multileg_orders_log: XXypHan 3asiBOK N0 cBA3Kam

Ta6n. 15. Mona ta6nuubl multileg_orders_log

Mone Tun OnucaHune

repliD i8 CnyxebHoe nosne nofcucTembl pennkaumm

replRev i8 CnyxebHoe nose nogcucTeMbl penmkawmm

replAct i8 Cnyxe6bHoe none noAcucTeMbl penmkaumm

id_ord i8 Homep 3as1Bkn

sess_id i4 MaeHTudmkaTop TOproeoii ceccum

isin_id i4 YHUKa/bHbIN YACIOBOW UAEHTUUKATOP NHCTPYMEHTA
amount i4 KonuuecTtso B onepawumn

xamount i8 KonnuecTtBo B onepaumu (8-6aritoBasi Bepcusi)
amount_rest i4 OcrTaBLUeecs KO/M4YecTBO B 3asBke

xamount_rest i8 OcTaBLUeecs KOIMYecTBO B 3asiBke (8-6aiiToBas Bepcus)
id_deal i8 MaeHTndmkaTop cAenkv no AaHHOW 3anncu XypHana 3asBok
xstatus i8 PaclimpeHHbIli cTaTyc 3asBku

status i4 Craryc 3asBku

price d16.5 LleHa

moment t Bpems nsmeHeHusi COCTOSIHWS 3as1BKN

moment_ns u8 Bpems nsmeHeHusi COCTOSIHWSA 3as1BKW, HAHOCEKYH/bI
dir i1 Hanpasnexune

action i1 [LeiicTBue ¢ 3aaBKoiA

deal_price d16.5 LleHa nepBoii HOrM 3ak/O4YEeHHON CAEMKN

rate_price d16.5 CT1aBka 3asBKu

swap_price d16.5 CBon-LeHa 3asBk1

MpumeyaHus:

60




Lnto3 SPECTRA Plaza-2

« [Mone status npeacTaBnseT co6oii 6UTOBYIO MAacKy

0x01 KoTnposoyHas

0x02 BcTpeyHas

0x04 BHecucteMHasn

0x1000 3anunchb ABnseTcs nocnefHel B TpaH3akumm

0x2000 3anska Peno ¢ KL,

0x20000 3anska Peno

0x40000 O6bl4Hasn 3asiBKa No CBsA3Ke

0x20000000 Mpu3Hak yaaneHns octatka 3asaBKku No NpUUMHE KPOCC-CAesKu
0x00080000 3asska Fill-or-kill

0x100000000 3anuchk SBNASETCA pesynsLTaTtoMm onepauumn yganeHns 3assku ceperucom Cancel On Disconnect

* Mone action onuceIBaeT AelicTBME, NPOU3OLLEALLIEE C 3asIBKOI

0 3asBka yganeHa
1 3anBka gobasneHa

2 3asBKa cBefeHa B cAesky

« [Mone rate_price A5 UHCTPYMEHTOB, TOPryeMbIX B CBOM LieHe, cogepxuT 0.

* B none xstatus nepsbie 32 6MTa 3KBUBASIEHTHbI MOS0 Status, OCTaslbHble 61Tl 3ape3epPBMPOBaHbI MOA AOMNOHUTENbHLIE CTaTYCbl 3a5BOK.

» Ecnu B Tabnuue multileg_orders_log none price pasHo O, To LeHa no o6enm Horam GyAeT OAMHAKOBOW WM paBHON pacy&THON LieHe no
WHCTPYMEHTY Ha MOMEHT NpeAplayLuei BeuepHeii KIMMPUHroBoii ceccuu.

4.3.1.3. Tabnuua heartbeat: Cnyxe6Has Ta6numua cepBepHbIX YacoB

[JaHHas Tabnuua HanonHSEeTCs SAPOM TOProBol CUCTEMbI C ONpefenieHHol NeproAMYHOCTLI0 U MOXET ObiTb MCMOMb30BaHa ANs 3a4ad
CUHXPOHM3aLMM (HANpUMep, A4/1s1 NPOBEPKY NPUX0AaA BCEX CAENOK 3a OnpefenieHHbIi MOMEeHT BpeMeHu). Tabnuua Ucnonb3yeTcs B pexvme
[06aBneHus 3anuceit; oumcTka Tabnuubl NPOMCXOAUT B HOUHOE BpeMsi.

Ta6n. 16. Nona tTaénuybl heartbeat

Mone Twvn OnucaHve

repliD i8 CnyxebHoe nose nogcuUcTeMbl penmkalmm
replRev i8 CnyxebHoe rnose nofcucTeMbl peninkawmm
replAct i8 Cnyxe6bHoe none nNoAcucTeMbl pensimkaumm
server_time t [Jara n Bpems cepeepa

4.3.1.4. Tabnuua sys_events: Taénuua cobbITUiA

Ta6n. 17. NMonsa Ta6bnuubl sys_events

Mone Tun Onucaxune

repliD i8 CnyxebHoe nose noacuUcTeMbl penmkaLmm
replRev i8 CnyxebHoe nosne nogcucTeMbl penmkalmm
replAct i8 CnyxebHoe none noAcucTembl penkaumm
event_id i8 YHVKasTbHbIN MAEHTUMKATOP COObITMSA
sess_id i4 Homep ceccun

event_type i4 Tun cobbITuA

message c64 OnuncaHue cobbITus

MpumeyaHus:

¢ Bo3MOXHble TuMbl COOLITUIA

event_type =1
message = "session_data_ready"

3akoH4yeHa 3arpyska faHHbIX U3 KJ'IVIpVIHFOBOVI CNCTEMbI B TOProByko nepen Ha4asiom HOBOIA T0pI'OBOl7I ceccun

event_type = 2
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message = "intraday_clearing_finished"
Bce pacueTHble npoueaypb! B NPOMKINPUHTE 3aKOHYEHbI

event_type = 4
message = "intraday_clearing_started"
Hauano npomkinpuHra

event_type =5
message = "clearing_started"
Hauasio 0CHOBHOIO KNpuHra

event_type =6
message = "extension_of_limits_finished"
PaszgBukka TMMWUTOB 3aKOHYeHa

event_type =8
message = "broker_recalc_finished"
[eHexHble cpeAcTBa nocsie NPOMK/IMPUHIa NepecUnTaHbl

4.4. Notok FORTS_DEALS_REPL - NoTOK aHOHUMHbIX CAENOK

4.4.1. Cxema AaHHbIX
Tabnmupl:
« deal - XXypHan cgenok
» multileg_deal - )XypHan cfenok no cssskam
« heartbeat - Cnyxe6Has Tabnvua cepBepHbIX Yacos
* sys_events - Tabnuua cobbITHi
4.4.1.1. Ta6nuua deal: XXypHan caenok

Ta6n. 18. NMons Ta6nuubl deal

Mone Tun OnucaHvne

repllD i8 CnyxebHoe nose nogcucTeMbl penmkalmm

replRev i8 Cnyxe6bHoe none noAcucTemMbl penvkaumm

replAct i8 CnyxebHoe none nogcucTemMbl penkaumm

sess_id i4 MaeHTudmKaTop TOproBoii ceccum

isin_id i4 YHUKasbHbIN YAC/IOBOW UAEHTUUKATOP NHCTPYMEHTA

id_deal i8 Homep caenku

pos i4 Kon-Bo no3uuuii N0 MHCTPYMEHTY Ha PbIHKE Nocne CAenku

Xpos i8 Kon-Bo no3vuuii No MHCTPYMEHTY Ha pblHKe nocrne caenku (8-6aitosas
Bepcus)

amount i4 O61beM, KOM-BO eANHUL, MHCTPYMEHTa

xamount i8 O6beM, KO/-BO eAMHWL, MHCTPYMeHTa (8-6aliToBast Bepcus)

id_ord_buy i8 Homep 3asBku nokynarens

id_ord_sell i8 Homep 3asBkM npogasLa

price d16.5 LleHa

moment t Bpems 3aknioueHns caenku

moment_ns u8 Bpems 3akniouerHns caenku, HaHOCeKyH bl

nosystem i1 MpuW3HaK BHECUCTEMHOI cAenku

MpumeyaHus:

* B cpenkax akcnvpaumu id 3asBku Ha aKcnvpauumio ykasbiBaetcs B none id_ord_sell, ecnn 3to caenka no onuuoHy, B none id_ord_buy B
cAenkax no thsrovepcy Ansa onyuoHa konn, B none id_ord_sell B caenkax no chstovepcy Ans onyuoHa nyT.

4.4.1.2. Tabnuuya multileg_deal: XXypHan cgenok no cesskam

Ta6n. 19. Nonsa Taénuubl multileg_deal

Mone Tun OnucaHue

repliD i8 CnyxebHoe nose nogcMcTeMbl penkaumm
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Mone Tun OnucaHune

replRev i8 CnyxebHoe none nofcucTeMbl pennkaumm
replAct i8 CnyxebHoe nose nogcucTeMbl penmkalmm
sess_id i4 MaeHTndomkaTop TOproBoii ceccum

isin_id i4 M aeHTudmKaTop MHCTPYMEHTA-CBSI3KN
id_deal i8 Homep caenku

id_ord_buy i8 Homep 3asBkM nokynatens

id_ord_sell i8 Homep 3asBku npogasua

amount i4 O6beMm, KON-BO eAVHUL, MHCTPYMEHTa
xamount i8 O61beM, KOM-BO eAMHUL, MHCTPYMeHTA (8-6aiiToBas Bepcust)
price d16.5 LleHa nepBoi1 YacTy NapHoW CBA3KM
rate_price d16.5 CTaBka caenku

swap_price d16.5 CBon-LeHa caenkm

buyback_amount d16.2 CymMa 06paTHoro Bblkyna A caenok Peno
moment t Bpewms 3aknioueHns caenku

moment_ns u8 Bpems 3aknioueHns caenku, HaHOCeKyH bl
nosystem i1 Mpu3HaK BHECMCTEMHOW CAENKN

4.4.1.3. Tabnuua heartbeat: Cnyxe6Has Ta6numua cepBepHbIX YacoB

[JaHHas Tabnuua HanonHseTcs SAPOM TOProBOl CUCTEMbI C ONpeAeneHHON NepruoanNYHOCTLI0 U MOXET 6biTb MCMOMb30BaHa ANs 3ajad
CUHXPOHU3auMKn (HanpumMep, 415 NPOBEPKN NPUXOAA BCEX CAEMNOK 3a ONpeaeneHHbI MOMEHT BpeMeHw). Tabnuua ucnonb3yeTcs B pexume
no6aBneHns 3anvceid; ouncTka Tabnuubl NPOMCXOANT B HOYHOE BPEMS.

Ta6n. 20. Nona Ta6nuybl heartbeat

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTembl pennkaumm
replRev i8 CnyxebHoe nose nofcucTeMbl pennkasmm
replAct i8 Cnyxe6Hoe none nNoAcucTeMbl pensimkaumm
server_time t [Jara n Bpems cepeepa

4.4.1.4. Tabnuua sys_events: Taénuua cobbITUiA

Ta6n. 21. NMona Ta6bnuubl sys_events

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTembl penkaumm
replRev i8 CnyxebHoe nose nofcucTeMbl pennkawmm
replAct i8 Cnyxe6bHoe none nofAcucTeMbl pensimkaumm
event_id i8 YHVKa/TbHbIN MAEHTUMKATOP COObITUSA
sess_id i4 Homep ceccun

event_type i4 Twun cobbITuA

message c64 OnuncaHue cobbITus

Mpumeyanus:

¢ Bo3MOXHble TuMbl COOLITUIA

event_type =1
message = "session_data_ready"

3aKoHYeHa 3arpy3ka AaHHbIX U3 K/IMPUHTOBOI CUCTEMbI B TOPIOBYIO Nepes, HaualoM HoBOVi TOProBoii ceccum

event_type = 2
message = "intraday_clearing_finished"

Bce pacueTHble npoLeaypbl B NPOMK/IAPUHTE 3aKOHUEHbI

event_type =4
message = "intraday_clearing_started"
Hayano npomknupuHra

event_type =5
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message = "clearing_started"
Hauano ocHOBHOIO K/IMpUHra

event_type = 6
message = "extension_of _limits_finished"
PaszgBukka TMMWUTOB 3aKOHYeHa

event_type = 8
message = "broker_recalc_finished"
[eHexHble cpefcTBa nocsie NPOMK/IMPUHTa nepecynTaHbl

4.5. Notok FORTS_FEE_REPL - MMOTOK KOMUCCUIA GUPXMU

4.5.1. Cxema paHHbIX
Tabnmupl:
 adjusted_fee - komuccum 6UPXU
¢ sys_events - Tabnmua co6bITUiA
4.5.1.1. Ta6nuua adjusted_fee: komuccum Gupxu

Ta6n. 22. NMona ta6nuubl adjusted_fee

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTeMbl penkaumm
replRev i8 CnyxebHoe nosne nogcucTeMbl penmkalmm
replAct i8 CnyxebHoe none noAcucTembl penkaumm
id_deal i8 Homep caenkn

moment t Bpems 3aknoueHns caesnku

moment_ns us Bpems 3ak1t04eHns CAenkn, HAHOCEKYH b
code_buy c7 Kog nokynarens

code_sell c7 Kopg, npopasua

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

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

4.5.1.2. Tabnuua sys_events: Ta6nuua cobbITUiA

Ta6n. 23. NMona Ta6bnuubl sys_events

Mone Tun OnucaHue

repliD i8 CnyxebHoe none noAcucTemMbl penkaumm
replRev i8 CnyxebHoe nose noacucTeMbl penmkalmn
replAct i8 CnyxebHoe none nofcucTeMbl penikaumm
event_id i8 YHUKasIbHbIN MAEHTUMKATOP COObLITUSA
sess_id i4 Homep ceccun

event_type i4 Tvn cobbITuA

message c64 OnucaHune cobbITUSA

MpumeyaHus:

¢ BO3MOXHbI€ TUMbl COOLITUI

event_type =1
message = "session_data_ready"
3akoHueHa 3arpyska AaHHbIX U3 KMPYHIOBOW CUCTEMbI B TOPTrOBYIO Nepes, HayasloM HOBOW TOProBoli ceccum

event_type = 2
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message = "intraday_clearing_finished"
Bce pacueTHble npoueaypb! B NPOMKINPUHTE 3aKOHYEHbI

event_type =4

message = "intraday_clearing_started"
Hauano npomknvpuHra

event_type =5

message = "clearing_started"

Hayano oCHOBHOro KNnpuHra

event_type =6

message = "extension_of_limits_finished"
Pa3gsukka TMMUTOB 3aKOHYeHa
event_type =8

message = "broker_recalc_finished"
[leHexHble cpeAcTBa nocse NPOMK/IMPUHTa NepecynTaHbl

4.6. Notok FORTS_FUTORDERBOOK_REPL - ®btovepchbl: Cpes cTakaHa

4.6.1. Cxema gaHHbIX
Tabnuupl:
¢ orders - Tabnuua akTUBHbIX (PbIOYEPCHbIX 3a51BOK
« info - IHdhopMauus o cTakaHax
4.6.1.1. Ta6nuua orders: Tabnumua aKTUBHbIX (PbIOYEPCHbIX 3asABOK

Ta6n. 24. Nona Ta6nuubl orders

Mone Tun OnucaHve

repllD i8 Cnyxe6bHoe none nofAcucTemMbl pennkaumm

replRev i8 CnyxebHoe none nogcucTeMbl penkaumm

replAct i8 CnyxebHoe none nogcucTeMbl pennkaumm

id_ord i8 Homep 3asBkun

sess_id i4 MaeHTudmkaTop TOproBoii ceccum

client_code c7 Koga knneHta

moment t Bpems nsmeHeHusi COCTOSHMSA 3asBkn

moment_ns u8 Bpems usmeHeHUsi COCTOSIHWS 3as1BKW, HAHOCEKYH/bI
xstatus i8 PacLumpeHHbIl cTaTyc 3asaBKu

status i4 Crartyc 3asBKn

action i1 [Jeicteue ¢ 3aaBKoii

isin_id i4 YHVKasbHbI YACOBOW NAEHTUUKATOP NHCTPYMEHTA
dir i1 HanpasneHve

price d16.5 Llena

amount i4 KonuuecTso B onepauumn

xamount i8 KonuuecTBo B onepauum (8-6aiitoBast Bepcus)
amount_rest i4 OcrTaBLueecs KoNM4ecTBo B 3asiBKe

xamount_rest i8 OcTaBLUeecs KO/IMYECTBO B 3asiBke (8-6aiiToBas Bepcus)
comment c20 KommeHTapuii Tpeligepa

hedge i1 Mpu3HaK xefKeBoi 3as1BKN

trust i1 Mpu3Hak 3a8BKv AOBEPUTENBHOIO yrpaBeHns

ext_id i4 BHeLuHWiA Homep

login_from c20 JlorvH nonb3oBarens, NocTaBMBLLETO 3aABKY
broker_to c7 Kog FORTS chmpmbl-afipecaTta BHECUCTEMHOI 3a51BKU
broker_to_rts c7 Kog RTS dvpMbl-afpecaTa BHECUCTEMHOW 3a8BKM
date_exp t [Jlata ncteveHns 3asBkn

id_ord1 i8 Homep nepsoii 3aaBkn
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Mone Tun OnucaHune

broker_from_rts c7 Kog PTC knueHTa - BnagesnbLa 3asBku

init_moment t Bpems nosiBneHusi 3asBku

init_amount i4 HavanbHoe KonmyecTBo B 3as1BKke

Xinit_amount i8 HauanbHoe KosimyecTBO B 3asBke (8-6aliToBasi Bepcus)
MpumeyaHus:

« [Mone status npeacTaBnseT co6oii 6UTOBYIO Macky

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

0x20000000

KoTupoBouHas
BcTpeuHas

BHecucTemHasn

3anuce ABAseTCs pe3y/ikTaToM onepauui nepemMeLLeHns 3asBKkm

3anucb ABNAETCA pe3y/iLTatoM onepauun yaaneHusa 3asaskm

3anucb ABNSETCS pe3ybTaToM rpynmnoBoro yaaieHns

Mpu3Hak yaaneHnsa octaTka 3asaBKu1 N0 NPUYNHE KPOCC-CAENKU

« TMone action onucbIBAET AeiiCTBME, Npou3oLIeLLee C 3asiBKO

1 3anBka gobasneHa

2 3asBKa cBefieHa B cAesky

» B none xstatus nepsble 32 61Ta 3KBMBa/IEHTHbI MOS0 Status, ocTabHble 6UTbI 3ape3epBUPOBaHbLI NOZ AONO/THUTENNbHBbIE CTaTyCbl 3a51BOK.

0x100000000

3anuch siBNsieTcA pe3ynsTaTtoM onepauun yaaneHus 3asskn cepeucom Cancel On Disconnect

4.6.1.2. Ta6nuua info: UHdopmauma o ctakaHax

Tab6n. 25. Mona Ta6nuybl info

Mone Tun OnucaHune

repliD i8 CnyxebHoe nosne nofcucTeMbl peninkaumm

replRev i8 CnyxebHoe nose nogcucTeMbl penmkalmm

replAct i8 CnyxebHoe none nogcucTembl penkaumm

infolD i8 YHUKasIbHbIA K1Y

logRev i8 PeBun3us no cbrovepcam Ha MOMEHT (POPMMPOBAHNSA CHIMLWOTa
lifeNum i4 Homep u13HW BXOAALLEro NoToka

moment t Bpems hopmmpoBaHusa cHanwoTta

4.7. NMotok FORTS_OPTORDERBOOK_REPL - OnunoHbl: Cpe3 cTakaHa

4.7.1. Cxema AaHHbIX

Tabnmupl:

 orders - Ta6n|/|ua AKTUBHbIX OMUNOHHbIX 3aABOK

« info - iHdhopmauus o cTakaHax

4.7.1.1. Ta6nuuya orders: Tabnnya akTUBHbIX OMLMOHHbIX 3aABOK

Ta6n. 26. Monsa Ta6nuubl orders

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nofAcucTeMbl penkaumm
replRev i8 CnyxebHoe nosne nogcucTeMbl penmkawmm
replAct i8 Cnyxe6bHoe none nogcucTembl penkawumm
id_ord i8 Homep 3asBku

sess_id i4 MaeHTudhmkaTop TOprosoii ceccum
client_code c7 Ko knneHTa
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Mone Tun OnucaHune

moment t Bpems nsmeHeHus cCoCTOAHMSA 3asBKn

moment_ns u8 Bpems nsmeHeHUsi COCTOSIHWS 3as1BKW, HAHOCEKYH/bI
xstatus i8 PacLumpeHHbIl cTaTyc 3asBKu

status i4 Cratyc 3asBku

action i1 [elicTBne c 3asBKOi

isin_id i4 YHVKasbHbIN YAC/IOBOW UAEHTUUKATOP NHCTPYMEHTA
dir i1 HanpasneHve

price d16.5 LleHa

amount i4 KonuuecTso B onepauumn

xamount i8 KonuuecTBo B onepauum (8-6aiitoBas Bepcus)
amount_rest i4 OcrTaBLUeecs KoNmyecTBo B 3asiBKe

xamount_rest i8 OcTaBLUeecs KO/IM4ecTBO B 3asiBKe (8-6aliToBasi Bepcus)
comment c20 KommeHTapwuii Tpeligepa

hedge i1 Mpu3HaK xexeBoi 3asBKN

trust i1 Mpun3Hak 3a8BKv JOBEPUTENBHOIO yrpaB/ieHns

ext_id i4 BHeLHWin Homep

login_from c20 JlorvH nonb3oBarens, NoCcTaBMBLLErO 3aABKY
broker_to c7 Kop FORTS chmpmbl-afipecaTta BHECUCTEMHOI 3a51BKU
broker_to_rts c7 Kopg RTS dvpmbl-agpecaTta BHECMCTEMHOW 3a5BKM
date_exp t [aTta ncteueHus 3asnBku

id_ord1 i8 Homep nepBoli 3asBku

broker_from_rts c7 Kog PTC knueHTa - BNajenbLa 3asBku

init_moment t Bpems nosiBneHus 3asaBku

init_amount i4 HauanbHoe Ko/iM4ecTBO B 3asiBKE

Xinit_amount i8 HauanbHoe konmyecTBo B 3asiBke (8-6aiiToBas Bepcus)
MpumeyaHus:

« TMone status npeacTaBnset co6oii GUTOBYIO Macky

0x01 KotupoBouHas

0x02 BcTpeuHas

0x04 BHecuctemHas

0x100000 3anucb ABNAETCA pesyLTatoM onepalun nepemMeLleHmns 3asasku
0x200000 3anuck ABNSETCA pe3y/ibTaToM onepaummn yaaseHus 3asasku
0x400000 3anuncek ABNSETCA pe3ysibTaToM rpyrnnoBoro yaaneHus

0x20000000  Tpu3Hak yaaneHus ocTaTka 3asBKu1 Mo npuynHe Kpocc-caenkm
« [one action onvcbiBaeT AeicTBre, NponsoLlesLlee C 3asBKOM
1 3asBka gobasneHa
2 3asBKa cBefeHa B cAenky
* B none xstatus nepBble 32 61Ta 3KBMBASIEHTHbI MO0 Status, 0CTaslbHble 6UTbI 3ape3epBMPOBaHbI NOA AOMOHUTE bHbIE CTaTYCbl 3a51BOK.
0x100000000  3anwuchb siBNsETCA pe3ynbTaTtoM onepauun yaaneHus 3asasku cepsucom Cancel On Disconnect
4.7.1.2. Tabnuua info: UHchopmauus o crakaHax

Ta6n. 27. NMona Ta6nuubl info

Mone Tun OnucaHune
repllD i8 Cnyxe6bHoe none noAcucTembl penkaumm
replRev i8 CnyxebHoe none nogcucTembl penmkaumm
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Mone Tun OnucaHune

replAct i8 CnyxebHoe none nofcucTeMbl pennkaumm

infolD i8 YHUKasIbHbIN KoY

logRev i8 PeBn3uns no onumMoHam Ha MOMEHT (POPMUPOBaHNA CHIMLWOTa
lifeNum i4 Homep X13HM BXOAALEro NOTOKa

moment t Bpewms chopmypoBaHusa cHanwoTa

4.8. NMotok FORTS_ORDBOOK_REPL - Cpe3 ctakaHa. AHOHUMHbIA

4.8.1. Cxema AaHHbIX
Tabnuupbl:
« orders - Ta6nvlu,a AKTUBHbIX aHOHUMHbIX 3aABOK
* info - IHdhopmauumsa o ctakaHax
4.8.1.1. Ta6nuua orders: Tabnumua aKTUBHbIX aHOHUMHbIX 3as1BOK

Ta6n. 28. Mona Taénuybl orders

Mone Tun OnucaHve

repllD i8 CnyxebHoe nose nogcucTeMbl penmkawmm

replRev i8 CnyxebHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe nosie NoacuUcTeMbl penmkawmn

id_ord i8 Homep 3asBku

sess_id i4 MaeHTudomkaTop TOpProBoii ceccum

moment t Bpems nsmeHeHusi COCTOSIHWS 3as1BKN

moment_ns u8 Bpems nsmeHeHusi COCTOSIHWS 3asiBKW, HAHOCEKYH/bI
xstatus i8 PacLumpeHHbIli cTaTyc 3asBku

status i4 Craryc 3aaBKku

action i1 [LelicTBue c 3asBKOA

isin_id i4 YHUKaJ/TbHbI YAC/TOBOI NAEHTUMKATOP MHCTPYMEHTa
dir i1 Hanpasnexune

price d16.5 LleHa

amount i4 KonuuecTtso B onepawumn

xamount i8 KonnuecTtBo B onepaumu (8-6aritoBasi Bepcusi)
amount_rest i4 OcrTaBLUeecs KO/MYecTBO B 3asBke

xamount_rest i8 OcTaBLUeecs KoMYecTBO B 3asiBke (8-6aiiToBasi Bepcus)
init_moment t Bpemsi nosiBneHuns 3aBKku

init_amount i4 HauanbHoe Ko/IM4yecTBo B 3asiBKE

xinit_amount i8 HauanbHoe konmuecTBo B 3asiBke (8-6aiiToBas Bepcus)
MpumeyaHus:

« [lone status npeacTaBnsieT co60i GUTOBYI Macky

0x01 KotuposouHas

0x02 BcTtpeuHasn

0x04 BHecuctemHas

0x100000 3anuce ABNseTCA pesysibTaToM onepaumn nepemMeLLeHns 3aaBKu
0x200000 3anucb ABNAETCA pesyibTatoM onepauun yaaneHusa 3asaskm
0x400000 3anuck AABNSIETCA pe3ysibTaToM rpynnoBoro yaaneHus

0x20000000  [pu3Hak yaaneHus octaTka 3asBKu Mo NpuynHe Kpocc-caenkm

« [Mone action onucbiBaeT AeiicTBrE, Npon3oLLesLLee C 3asBKOM
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1 3anBka gobasneHa
2 3asBka cBefieHa B cAefkKy
« B none xstatus nepsble 32 61Ta 3KBUBASIEHTHbI MO0 Status, ocTaslbHble 6UThI 3ape3epBMPOBaHbI NOA AONOMHUTENbHbIE CTATYCbl 3a5BOK.
0x100000000  3anwuchb siBNsETCA pe3ynbTaTtoM onepaumun yaaneHus 3asasku cepsucom Cancel On Disconnect
4.8.1.2. Tabnuuya info: MHhopmauma o cTakaHax

Ta6n. 29. NMonsa Ta6nuubl info

Mone Tun OnucaHne

repliD i8 CnyxebHoe none nofgcucTeMbl pennkaumm
replRev i8 CnyxebHoe nose nogcucTeMbl penmkawmm
replAct i8 CnyxebHoe none nogcucTembl penkaumm
infolD i8 YHWKasIbHbI K1Y

logRev i8 PeBun3nsa Ha MOMEHT (DOPMMPOBAHNSA CHIMNLIOTA
lifeNum i4 Homep Xu13HM BXOAALLEro NoToKa

moment t Bpewms chopmmposaHusa cHanwota

4.9. Notok FORTS_FUTCOMMON_REPL - ®brouepchbl: o6waa nHgopmaums

4.9.1. Cxema gaHHbIX
Tabnuupbl:
« common - O6Lasn nHopmaums no ceccum

4.9.1.1. Tabnuua common: O6wWwasa nHcpopmauus nNo ceccumn
Tabnuua cogepxmt

Ta6n. 30. Nona Taénuybl common

Mone Tun OnucaHvne

repllD i8 CnyxebHoe nose nogcucTeMbl penmkawmm

replRev i8 CnyxebHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe nosie NoacucTeMbl penmkaumm

sess_id i4 MaeHTudhmkaTop TOprosoii ceccum

isin_id i4 YHVKasbHbIN YAC/IOBOW UAEHTUUKATOP NHCTPYMEHTA

best_buy dl6.5 LleHa nyuiueli 3a9BKU Ha NMOKYMKY

amount_buy i4 KonmuecTBo B 3asiBkax Ha NOKYMKY C JlydLlel LLeHOoM

xamount_buy i8 KonnuecTtBo B 3asiBKax Ha NOKyrKy € nyyLleii LieHoli (8-6aliToBas Bepcus)

orders_buy_qty i4 KonmyecTtBo 3as1BOK Ha NOKYMNKY

orders_buy_amount i4 O6bEM B KOHTpaKTax B 3asiBKax Ha MoKymnky

xorders_buy_amount i8 O6bEM B KOHTPaKTax B 3asiBKax Ha MOKynKy (8-6aliToBas Bepcus)

best_sell d16.5 LleHa nyuiuein 3asBku Ha Npofaxy

amount_sell i4 KonnuecTtBo B 3asiBKax Ha NpoAaxy € NyyLlei LeHoi

xamount_sell i8 KonuuecTBo B 3asiBkax Ha MPOAAXY € Nyulleli LeHoi (8-6aiiToBas Bepcus)

orders_sell_qty i4 KonmuecTBo 3asBOK Ha Npogaxy

orders_sell_amount i4 O6bEM B KOHTPaKTax B 3asiBKax Ha Npoaxy

xorders_sell_amount i8 O6BLEM B KOHTpaKTax B 3asiBKax Ha npofaxy (8-6aiiToBas Bepcus)

open_price d16.5 LleHa oTkpbITUS

close_price d16.5 LleHa 3akpbITns

price d16.5 LleHa nocnepHeii caenku

trend d16.5 TpeHA, U3MeHeHVs LieHbl (pasHuua Mexay LeHamMmn AByX NocnefHux cae-
NOK)

amount i4 KonnuecTtso B nocnegHeii caenke
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Mone Tun OnucaHune

xamount i8 KonnuecTtBo B nocnegHeii caenke (8-6aiitoBas Bepcus)
deal_time t [ata n Bpems nocnefHeli coenku

deal_time_ns u8 [ata v Bpems nocnefHeli coenku, HaHOCeKyHAbI
min_price d16.5 MuHumanbHas ueHa

max_price d16.5 MakcumasibHas LeHa

avr_price d16.5 CpefHeB3BeLleHHas LeHa

contr_count i4 O6LLee KONMYECTBO KOHTPAKTOB B cAefkax

xcontr_count i8 O6LLee KONMYeCTBO KOHTPAKTOB B caesnkax (8-6aliToBas Bepcus)
capital d26.2 CyMMapHblii 06bEM caienok B pybnsax

deal_count i4 KonnyecTtBo caenok

old_kotir d16.5 PacueTHas ueHa npeabiayliein ceccum

pos i4 TekyLee Ko/-BO OTKPbITbIX MO3MLUIA

Xpos i8 TekyLLee Ko-BO OTKPbITbIX NO3uULMii (8-6aliToBas Bepcus)
mod_time t [ata 1 BpemMs n3MeHeHus 3anucu

mod_time_ns u8 [JaTta 1 BpeMs n3MeHeHus 3annucu, HaHOCEKyH bl
cur_kotir d16.5 TekyLyas KOTMPOBKa

cur_kotir_real d16.5 PbiHOYHas koTMpoOBKa

local_time

[Mone Ans MOHUTOPUHIa penankaumMm common

MpumeyaHus:

« [None open_price cogepXuT LeHy NepBoit CAeNKN B TEKYLLEN ceccun, a ecnu eé Her, To 0

« [one close_price cogepXuT LEHY NOCNeHeR caenku B TekyLelt ceccun, a ecnu eé Her, 1o 0

Tabnmupl:

¢ common - O6Liasn nHchopmauus no ceccun

Tabnuua cogepxut

Ta6n. 31. Mona Taénuybl common

4.10. NMotok FORTS_OPTCOMMON_REPL - OnyuoHbI: o6was nicpopmauus

4.10.1. Cxema gaHHbIX

4.10.1.1. Ta6nuuya common: OGLwas nHopmMmaLusa No ceccumn

Mone Tun Onucaxune

repliD i8 CnyxebHoe none nogcMcTeMbl pennkaumm

replRev i8 CnyxebHoe nose noacucTeMbl pensmkalmm

replAct i8 CnyxebHoe none noAcucTemMbl penkawumm

sess_id i4 MaeHTndmkaTop TOproBoii ceccum

isin_id i4 YHVKa/TbHbIN YACTOBOW UAEHTUMNKATOP NHCTPYMEHTA

best_buy d16.5 LleHa nyuiueli 3as1BKU Ha NOKYNKY

amount_buy i4 KonnuecTtBo B 3asiBKax Ha NOKYMKy C NyyLlei LeHoi

xamount_buy i8 KonuuecTBo B 3asiBKax Ha MOKymnKy C nyylueli LeHoi (8-6aiitoBas Bepcus)
orders_buy_qty i4 KonmuecTBo 3asBOK Ha NOKYMNKy

orders_buy_amount i4 O6bEM B KOHTpaKTax B 3asiBKax Ha NOKynKy

xorders_buy_amount i8 O6BLEM B KOHTpaKTax B 3asiBKax Ha Nokynky (8-6aliToBast Bepcusi)
best_sell d16.5 LleHa nyuLueli 3a89Bk1 Ha Npogaxy

amount_sell i4 KonunuecTtso B 3asiBKax Ha Npogaxy C JsiyyLueil LeHol

xamount_sell i8 KonuuecTBo B 3asiBkax Ha NPOAAXYy C Nyudlleli LeHoii (8-6aiiToBas Bepcus)
orders_sell_qty i4 KonmyecTtBo 3asBOK Ha Npojaxy

orders_sell_amount i4 O6BbEM B KOHTpPaKTax B 3asiBKax Ha Npogaxy
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Mone Tun OnucaHune

xorders_sell_amount i8 O6BbEM B KOHTpaKTax B 3asiBKax Ha npoaaxy (8-6aiTtoBas Bepcus)

open_price d16.5 LleHa oTKpbITUS

close_price dl6.5 LleHa 3akpbITus

price d16.5 LleHa nocnegHew caenku

trend d16.5 TpeHA n3MeHeHus LeHbl (pasHuua Mexay LeHamy AByx NocnefHux cae-
NOK)

amount i4 KonnuecTtBo B nocnegHei caenke

xamount i8 KonuuecTtBo B nocneaHeli caenke (8-6aiitoBas Bepcus)

deal_time t [ata n Bpemsi nocnegHen caenkm

deal_time_ns u8 [Jata v Bpemsi nocnefHeli caenkn, HaHocekyHAbl

min_price d16.5 MuvHuUManbHas LeHa

max_price d16.5 MakcumansHas LeHa

avr_price d16.5 CpepgHeB3BeLLeHHas LeHa

contr_count i4 O6LLee KOMMYECTBO KOHTPAKTOB B cAefkax

xcontr_count i8 O6LLEee KOMMYECTBO KOHTPAKTOB B cAefkax (8-6aiiToBas Bepcus)

capital d26.2 CyMMapHbIii 06bEM cAenoK B py6risx

deal_count i4 KonnyecTtBo caenok

old_kotir d16.5 PacueTHas LeHa npepplaylueli ceccum

pos i4 TekyLee KoM-BO OTKPbITbIX NO3NLWIA

Xpos i8 TekylLiee Kon-Bo OTKPbITbIX NO3uLuii (8-6aiiToBas Bepcusi)

mod_time t [ata n Bpemsi U3BMeHeHuns 3anmcu

mod_time_ns u8 [Jata n BpeMsa n3mMeHeHus 3annucu, HaHOCEKyH/bl

isin_is_spec i1 Mo 3TOMy UHCTPYMEHTY ceiiyac BO3MOXHO NoAaBaTb 3anpochkl Ha KOTMPOB-
KY.

local_time t Mone gna MOHUTOPMHIa penvkaumMm common

MpumeyaHus:

« Tone open_price COAEPXUT LIEHY NEpPBOii cAeNku B TekyLUell ceccuu, a ecnu eé Her, To 0

« TMone close_price cogepxXuT LeHy nocneaHeli CAenku B TekyLLei ceccum, a ecnm eé Het, To 0

4.11. NMoTOKN arperupoBaHHbIX CTaKaHOB

4.11.1. Cxema gaHHbIX
Tabnmupl:
« orders_aggr - ArpermpoBaHHble CTaKaHbl
4.11.1.1. Ta6nuua orders_aggr: ArpermpoBaHHble CTaKaHbl

Tabnuua cogepXuT CNUCOK arperMpoBaHHbIX KOTMPOBOK. Kaxaas arpernpoBaHHas KOTVPOBKa SBNAETCS pe3y/ikTaToM CYMMUPOBaHKSA Mo
06bEMY aKTUBHbIX 3a51BOK C OAMHAKOBbIMU MHCTPYMEHTOM, LIEHOM 1 HanpaB/eHUeM.

PeX1Mbl UCMOMNb30BaHWS TAG/NLbI B 32BUCUMOCTH OT PEXUMOB PaGoThbl TOProBOil CUCTEMBI:

« HouHoli nepuog - Tabnuubl cogepxar faHHble Ha MOMEHT 3aBepLUEHUs BEYEPHE ceccum
 ToproBasi ceccusi 10 NPOM. KNIMPUHra - TabnnLa 06HOBASIETCS aKTUBHLIMU 3asiBKaMU

* [IpOM. KNMPUHT - TAGNMLA HE OGHOB/ISIETCA U COAEPXMT aHHbIE HA MOMEHT Hauyasa NpoM. KMpuHra
+ ToproBasi ceccusi Nocsie NPOM. KNMpWHra - Tabnuua 06HOBNAETCA aKTUBHLIMY 3asiBKaMu

o KnnpuHr - Tabnuua ounuiaetcs

« BeuepHsisi ToproBas ceccus - Tabnmua 06HOBSIETCA aKTUBHLIMU 3as1BKaMU BedepHeii ceccum

Ta6n. 32. Nona ta6nuubl orders_aggr

Mone Tun OnucaHue

repliD i8 Cnyxe6bHoe nose nogcucTemMbl penkaumm
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Mone Tun OnucaHune

replRev i8 CnyxebHoe none nofcucTeMbl pennkaumm

replAct i8 CnyxebHoe nose nogcucTeMbl penmkalmm

isin_id i4 YHVKa/TbHbIN YACIOBOW UAEHTUNKATOP NHCTPYMEHTa
price d16.5 LleHa KOTMPOBKM

volume i8 O6bemM arpermpoBaHHON KOTUPOBKM

moment t Bpems nocnefHero 06HOBNEHNS KOTMPOBKU
moment_ns u8 Bpems 3aknioueHns caenku, HaHOCeKyHZbl

dir i1 HanpaBneHvne KOTPOBKK

MpumeyaHus:

 3anucu B Tabnuue MoryT 0GHOB/ISITLCS MOMHOCTBIO, T.e. 06HOBAATLCSA MOXET HEe TO/IbKO 06bEM KOTMPOBKU (VOIUME), HO U UHCTPYMEHT,
LileHa, HanpaBneHne. B c/lyyae HACTYN/IEHWsI TAKOrO COBbITUS CUMTAETCA, YTO NpefblayLias KOTMPOBKA Bbillla U3 cTakaHa, a HoBasi —

nosasunacob.

* B Tabnuue moryT npucyTCTBOBaTL 3anucu ¢ HyfieBbiIM 06bEMOM (volume = 0). Takue 3anucu criegyeT UrHopmposatb. [pu aToM, MOXeT
NPOUCX0ANT 0BHY/IEHNE CYLLLECTBYIOLLE KOTUPOBKM — 3TO O3HAYAET, YTO KOTUPOBKA BbILL/IA U3 CTaKaHa UAW 3ano/IHEHNE HYNEBOI KOTU-
POBKM Kaknmu /im0 3HAYEHNSIMU — 3TO 03HAYAET, YTO KOTUPOBKA C HOBbIMW 3HAYEHNSIMU BOLLNA B CTakaH.

4.12. Notok FORTS_POS_REPL - NHhopmauua o nosnumax

4.12.1. Cxema gaHHbIX
Tabnuupbl:
¢ position - Mo3uumn KNMEHTOB
« sys_events - Tabnuua co6bITui

4.12.1.1. Ta6nuua position: Mo3nLun KNNEHTOB

Tabnuua coaepXnT MHGHOPMALIMIO O NO3ULMSX KITMEHTOB.

Ta6n. 33. Mona Tabnuybl position

Mone Tun OnucaHvne

repllD i8 CnyxebHoe none nofAcucTeMbl penkaumm

replRev i8 CnyxebHoe none nogcucTemMbl penkaumm

replAct i8 CnyxebHoe none nogcucTeMbl pennkaumm

client_code c7 Ko knueHta

isin_id i4 YHVKasbHbIN YACIOBOW NAEHTUUKATOP NHCTPYMEHTA

pos i4 Tekywasa no3nuns

Xpos i8 TekyLuasa no3uums (8-6anToBas Bepcus)

buys_qty i4 KonnuecTtBo KynneHHbIX KOHTPAKTOB B X0 Ceccun

xbuys_qty i8 KonnuecTtBo KynneHHbIX KOHTPaKTOB B Xofe ceccuu (8-6aliToBas Bepcus)

sells_qty i4 KonnuectBo NpogaHHbIX KOHTPaKTOB B XOAE Ceccum

xsells_qgty i8 Konuuectso npoAaHHbIX KOHTPaKTOB B Xofe ceccuu (8-6aliToast Bepcus)

open_qty i4 KonnuectBo no3uuuii Ha Hauano ceccum

xopen_qty i8 KonnuectBo nosuumii Ha Havaso ceccuu (8-6aviToBas Bepcus)

waprice d16.5 CpefHeB3BeLLeHHas LeHa

net_volume_rur d26.2 HeTTo-cymma AeHer, B py6:siX, Ha KOTOpYHo 6blay coBepLueHbl caenku. Mo-
NOXWUTENbHOE YWCO - AeHbIN NPUXOAAT, OTpULATENBbHOE - AEHbIV BbiNaa-
ymBatoTCa

last_deal_id i8 Homep nocnegHeii caenku

4.12.1.2. Tabnuua sys_events: Ta6nuya coobITUiA

Ta6n. 34. NMonsa Ta6bnuubl sys_events

Mone

Tun

OnucaHue

repliD

i8

Cny)KeﬁHoe nosie noagcucTemMsbl penmkalmn
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Mone Tun OnucaHune

replRev i8 CnyxebHoe none nofcucTeMbl pennkaumm
replAct i8 CnyxebHoe nose nogcucTeMbl penmkalmm
event_id i8 YHVKasIbHbIN MAEHTUMKATOP COObITUSA
sess_id i4 Homep ceccumn

event_type i4 Tun cobbITuA

message c64 OnuncaHune cobbITUA

MpumeyaHus:

¢ B0o3MOXHble TuMbl COOLITUIA

event_type=1
message = "session_data_ready"
3aKoHuYeHa 3arpyska faHHbIX U3 KIIMPYHIOBOlM CUCTEMbI B TOPrOBYHO Nepes, Ha4yasioM HOBOI TOProBoi ceccumn

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

event_type = 4
message = "intraday_clearing_started"
Hauano npomknmpuxra

event_type =5
message = "clearing_started"
Hayano 0CHOBHOro KnMpuHra

event_type = 6
message = "extension_of_limits_finished"
Pa3gsukka TMMUTOB 3aKOHYeHa

event_type =8
message = "broker_recalc_finished"
[eHexHble cpeacTBa nocsie MPOMK/MPYIHIA NepecHUTaHbI

4.13. Notok FORTS_PART_REPL - Hhopmauua o cpeacreax, TMMuTax n Ha-
CTpOWKax pUCK-napameTpoB
4.13.1. Cxema gaHHbIX
Tabnmupl:
* part - CpeacTsa, MMMUTBI M HACTPOVKM PUCK-NapaMeTPOoB KIMEHTOB
« part_sa - Cpeacrsa v IMMUTBI
¢ sys_events - Tabnmua co6bITUiA
4.13.1.1. Ta6nuua part: CpeacTtBa, IMMUTbI U HACTPOWKN PUCK-NapaMeTpPOB K/IMEHTOB
Tabnuua cogepXnT MHPOPMALMIO O IMMUTAX U 0 HACTpOIiKax puUcK-napameTpoB AJ151 KTMEHTOB

Ta6n. 35. Mona Tabnuybl part

Mone Tun OnucaHve

repllD i8 CnyxebHoe nose nogcucTeMbl penmkalmm

replRev i8 Cnyxe6bHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe nosie NoacuUcTeMbl penmkalmn

client_code c7 Kog, knneHTa

money_free d26.2 CB060aHO feHer

money_blocked d26.2 3abn1oknpoBaHo feHer

pledge_free d26.2 CB0604HO 3a10roB

pledge_blocked d26.2 3a6/10kMpoBaHO 3aU1070B

vm_reserve d26.2 3HauyeHvie BapuaLMOHHOW MapXu No 3akKpbITbIM NO3ULUAM, KOTOPOE YXe
yuTeHo B cBOBGOAHbIX CpeAcTBax. 3HaK NokKasblBaeT HanpaefieHne yyeta
CPeACTB: B C/lydae 3HAYeHUsi CO 3HaKOM «+» CBOOO/HbIE CPeACTBa Ku-
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Mone Tun OnucaHune
eHTa yMeHbLUAaTCs Ha BeNNYMHY BM, B ciyyae 3Ha4YeHUs CO 3HAKOM «-»
cBO6OOHbIe CpeacTBa KAMeHTa yBENNUMBAIOTCS Ha BeMUMHY BM

fee d26.2 CnucaHHbIli cbop

balance_money d26.2 Casnbao AeHEeXHbIX TOProBbIX NEPEBOAOB 3a TEKYLLYH CECCUI0

coeff_go d16.5 KoathdmumeHT knvneHtckoro N0

coeff_liquidity d16.5 KoathdhmumeHT NMKBUAHOCTH

limits_set i1 Hanuume ycTaHOBNEHHbIX AEHEXHOTO 1 3a/10f0BOr0 JIMMUTOB

money_old d26.2 Bcero geHer Ha koHew, npeablayLuei ceccum

money_amount d26.2 Bcero geHer

pledge_old d26.2 3a/10roB Ha Ha4vaso ceccumn

pledge_amount d26.2 Bcero 3anoros

money_pledge_amount d26.2 CymmapHasi oLleHo4YHas CTOMMOCTb 3a/10r0B MOJTHOro0 06ecneyeHus

vm_intercl d26.2 BapuauyoHHas mapxa, cnncaHHas unm noydyeHHast B NPOM. KMPUHT

is_auto_update_limit i1 Mpu3HaK aBTOMATNYECKON KOPPEKLMU MMUTA Ha BENMYMHY [oX0o4a npu
3akKayke nocsne KnmpuHra: 0-HeT, 1-MeHATb.

no_fut_discount i1 dnar 3anpeLLeHnss UCMOMb30BaHNSA CK1AKM No dbtodepcam: 1-3anpert, 0-
HeT

num_clr_2delivery i4 KonnyecTtBo K/IMPUHIOB, 3a KOTOPOE BK/THOHAOTCA CLieHapuu skcnupauum
AN pacuyeTa pUCKOB Mo GAVKHEN HekBapTaslbHOW cepun OMUUOHOB A71A
JaHHoro pasgena

4.13.1.2. Ta6nuua part_sa: Cpegcrtsa U TIMMUTbI

Ta6n. 36. Monsa Taénuubl part_sa

Mone Tun OnucaHune

repllD i8 CnyxebHoe nose noacucTeMbl penmkalmm

replRev i8 Cnyxe6bHoe none noAcucTemMbl penkaumm

replAct i8 CnyxebHoe none nogcucTemMbl penkaumm

settlement_account cl2 PacueTHbIli Kog,

money_amount d26.2 Bcero aeHer

money_free d26.2 CBo60aHO aeHer

pledge_amount d26.2 Bcero 3anoros

money_pledge_amount d26.2 CymMmapHasi oLleHO4YHas CTOMMOCTb 3a/10r0B MOJTHOro0 06ecneyeHuns
liquidity_ratio d16.5 KoathdmumMeHT NUKBUAHOCTY A1 pasfeneHuns pyonum-3anoru

4.13.1.3. Ta6nuua sys_events: Tabnuua co6bITUiA

Ta6n. 37. NMona Ta6nuubl sys_events

Mone Tun OnucaHve

repllD i8 Cnyxe6bHoe none nogcucTemMbl penkaumm
replRev i8 CnyxebHoe none nogcucTeMbl penkaumm
replAct i8 CnyxebHoe nosne nofcucTeMbl pennkaumm
event_id i8 YHUKasbHbIN MAEHTUMKATOP COOLITUSA
sess_id i4 Homep ceccumn

event_type i4 Tvn cobbITuA

message c64 OnucaHune cobbITUSA

MpumeyaHus:

¢ B0o3MOXHble TVMbl COBLITUIA
event_type =1
message = "session_data_ready"
3akoHuYeHa 3arpyska AaHHbIX U3 KIMPUHIOBOW CUCTEMbI B TOPTrOBYIO Nepes, HayasioM HOBOW TOProBoli ceccum

event_type =8
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message = "broker_recalc_finished"
[LleHexHble cpeacTsa nocsie NPOMK/MPUHIA NepecyuTaHsbl

4.14. Notok FORTS_FUTINFO_REPL - ®dblovepchbl: cnpaBovyHasa U ceCCUOHHaA
UHcopmayus
4.14.1. Cxema gaHHbIX
Tabnmupl:
* rates - CnpaBOYHUK KypcoB BaslloT
« fut_sess_contents - CnpaBoYHVK TOPryeMbIX UHCTPYMEHTOB
« fut_vcb - CnpaBoyHMK TOpPryembix akTuBoB
« fut_instruments - CnpaBOYHUK MIHCTPYMEHTOB
« fut_bond_registry - CnpaBo4YHWK NapaMeTpoB obnurauuii
* diler - CnpaBoYHMK UMEH hrpM
» sys_messages - Coo6LeHNs TOProBoii CUCTEMbI
* prohibition - 3anpeTbl
» multileg_dict - CnpaBo4YHVK CBA30K
« delivery_report - OT4eT 0 nocTaBke
« fut_rejected_orders - OTBeprHyTble B KNVPWHT 3asBKK
« fut_intercl_info - nndopmauua o BM, paccuntaHHO No pesynsrataM NpoM. KIMpuHra
« fut_bond_nkd - HK[l Ha gaTbl BbINAaT KyrnoHoB
« fut_bond_nominal - Paamepbl BbinaaT HOMUHANILHON CTOMMOCTU o6nuraumm
« fut_bond_isin - CnpaBoYHVK MHCTPYMEHTOB 06/MraLmii
* usd_online - TpaHcnaumsa kypca USD
* investr - CnpaBOYHUK K/TMEHTOB
« fut_sess_settl - Pesynbrarbl KIMPUHra: pacyeTHble LieHbl
 fut_margin_type - Tun mapxvpoBaHus
« fut_settlement_account - PacueTHblii Kog,
* sys_events - Tabnuua cobbITui
* session - MiHdhopmaLysa o Toprosoii ceccum
4.14.1.1. Ta6nuya rates: CnpaBoOYHUK KYpCOB BasllOT

Ta6n. 38. NMona Ta6énuubl rates

Mone Tun OnucaHune

repliD i8 CnyxebHoe nosne noacucTeMbl penmkaLmm
replRev i8 CnyxebHoe none noAcucTeMbl pensimkaumm
replAct i8 CnyxebHoe none nogcucTembl penkaumm

rate_id i4 MaeHTudmkaTop BasloThl niaTexa

curr_base cl5 Kop 6a30B011 BaoThI

curr_coupled cl5 Kog, conpsi€HHOI BanoThI

radius d16.5 Pagunyc nsmeHeHus LeHbl MHAMKATOPa B NpOLieHTax

4.14.1.2. Ta6nuua fut_sess_contents: CnpaBoO4YHUK TOPryemMbiX UHCTPYMEHTOB
Tabnvua cogepXnT CrnpaBoOYHNK MHCTPYMEHTOB, HA3HAYEHHbIX K TOPram B CECCUIO.

Ta6én. 39. Nona ta6nuybl fut_sess_contents

Mone Tun OnucaHue

repllD i8 Cnyxe6bHoe none nogcucTembl penkaumm
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Mone Tun OnucaHune

replRev i8 CnyxebHoe none nofcucTeMbl pennkaumm

replAct i8 CnyxebHoe nose nogcucTeMbl penmkalmm

sess_id i4 MaeHTndomkaTop TOproBoii ceccum

isin_id i4 YHUKaJ/TbHbI YAC/TOBOI NAEHTUMKATOP MHCTPYMEHTA

short_isin c25 Onucaresib UHCTPYMeHTa

isin c25 CVMBO/IbHbIN KO MHCTPYMEHTA

name c75 HavmeHoBaHWe NHCTpYMeHTa

inst_term i4 CwmeLleHmne 0T crnoTta

code_vch c25 Kopg, 6a3oBoro aktnsa

is_limited i1 Mpu3Hak HaMuma NMMUTOB B TOprax

limit_up d16.5 BepxHuiA NIUMUT LieHbI

limit_down d16.5 HWKHWIA TMMAT LEeHbI

old_kotir d16.5 CKOppEeKTMPOBaHHasA pacyeTHas LieHa npeablayLuei ceccum

buy_deposit d16.2 'O nokynatens

sell_deposit d16.2 O npogasua

roundto i4 KonnuecTBo 3HaKOB Moc/e 3ansaToli B LeHe

min_step d16.5 MUWHUManNbHBIV LWar LeHbl

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

step_price dl6.5 CTOUMOCTb LUara LeHbl

d_pg t [lata oKOHYaHMsA obpalleHnsa NHCTPYMEHTa

is_spread i1 Mpu3Hak BXoxaeHns biodepca B MeXMeCAUHbI cnpag,. 1 — Bxogut; 0 —
He BXoAuT

coeff do.6 KoathdmumeHT MexmecayHoro cnpaja

d_exp t Jarta ncnonHeHnsa MHCTpyMmeHTa

is_percent i1 Mpu3Hak koHTpakTa. 0 — 06bIYHbIN hbloUyepc, 1 — NPOLEHTHbIN dibrYepC,
2 — hbloYepc Ha MOroAy M 3NeKTpMYecTBo, 3 — PbKYEPC Ha eBPOOOHAbI,
4 - dobloyepc Ha ctaBky PEMNO

percent_rate d6.2 MpoLeHTHasn cTaBka A/1s pacyeTa BapuaLoHHOV MapXu No MPOLEeHTHbIM
obrovepcam

last_cl_quote d16.5 KoTnpoBka nocsie nocnegHero KAvpuHra

signs i4 Mone npusHakos

is_trade_evening i1 [Mpu3HaK TOProeny B BEYEPHIOID CECCUID

ticker i4 YHuKaNbHbI YncnoBoii ko MnasHoro Crnota

state i4 CoCTOosiHME TOProB/IN NO UHCTPYMEHTY

price_dir i1 Hanpas/ieHve UueHbl MHCTpYyMeHTa

multileg_type i4 Twvn cBA3KK

legs_qty i4 KonnyecTBo MHCTPYMEHTOB B CBA3KE

step_price_clr d16.5 CTOMMOCTb Lara LieHbl Be4epHero KanpuHra

step_price_interclr dl6.5 CTOMMOCTb Llara LieHbl MPOM. K/TIMpUHIa

step_price_curr d16.5 CTOMMOCTb MUHUMAJIbHOTO LUara LieHbl, BbipaXXeHHas B Ba/lloTe

d_start t [ata BBOAa UHCTPYMEHTA B 06paLleHne

exch_pay d16.5 BupxeBsoii c6op

pctyield_coeff d16.5 KoathdmumeHT Ans BblYUC/IEHNA OXOAHOCTHU MO dhbloyepcam Ha NpoLeHT-
Hble CTaBKu

pctyield_total d16.5 Cymma CTaBOK /151 BbIMUCEHUST OXOAHOCTU NO dhbloyepcam Ha NPOLEHT-
Hble CTaBKu

MpumeyaHus:

* CocTosHMe ceccun UMeeT NPUOPUTET Ha COCTOAHNEM MHCTPYMEHTa. TO eCTb, €C/IN CeCCUS HaXOAUTCA B COCTOAHUN «MPUOCTaHOBNEHa»
WUNn «3aBepLueHa», T0 N0 BCEM UHCTPYMEHTa He/b3A ToproBaTb, HE3aBUCMMO OT 3HaYeHUA state B UHCTPYMEHTe.

* [lone state MOXeT NPUHMMAaTL CneayroLlme 3HaYeHus:
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0 Ceccus No 3TOMY MHCTPYMEHTY HazHaueHa. Henb3s CTaBUTb 3asiBKW, HO MOXHO YAa/ISITb N0 3TOMY UHCTPYMEHTY.

1 Ceccusi No 3TOMY UHCTPYMEHTY UAET. MOXHO CTaBUTb U YAANATL 3asBKM N0 3TOMY UHCTPYMEHTY.

2 TpvocTaHOBKa TOProB MO BCEM MHCTPYMEHTaM. Hefb3si CTaBWTb 3asiBKU, HO MOXHO YAasIsiTb.

3 Ceccus No 3TOMY VHCTPYMEHTY NMPUHYAUTENbHO 3aBepPLUEHA. Henb3s CTaBUTh U YAANATh 3asBKM N0 3TOMY VUHCTPYMEHTY.
4 Ceccusi N0 3TOMY UHCTPYMEHTY 3aBepLUeHa Mo BPeMEHW. Henb3s CTaBUTh W YAaNATh 3aSBKW M0 3TOMY UHCTPYMEHTY.

5 TpuocTaHoBKa TOProB MO 3TOMY MHCTPYMEHTY. Henb3s CTaBuTb 3asiBK1, HO MOXHO YAansTh MO 3TOMY MHCTPYMEHTY.

* [lone signs ABM1IS€TCA GUTOBOI MAacKO 1 MOXET npuHuMaTthb cnegyrupe sHa4eHus:

0x01 Mpr3HaK TOpros/v B BEHEPHIO CECCUIO0

0x02 Mapxupyewmblii (1) unu ¢ ynnatoin npemum (0)
0x10 Mpr3HaK aHOHUMHOW TOProBAn

0x20 Mpr3HaK HeaHOHWMHO TOProBx

0x40 lMpu3HaK TOpros/v B OCHOBHYIO CECCUI0

0x100 Mpu3HaK MHCTPYMEeHTa-CBA3KU
0x1000 [Mpu3HaK OCHOBHOM LieHbI /19 COCTaBHbIX NHCTPYMEHTOB:
e 0 - MIHCTPYMEHT KOTMPYeTCS B CBOMN-LieHe
e 1 - MHCTPYMEHT KOTUPYETCH B CTaBke
3HayeHve Npy3Haka BAWUSET Ha CMbIC/ MOASA LeHbl 4151 AAaHHOTO MHCTPYMEHTA B NOTOKaxX CO CTakaHamu.
* [Mone price_dir MOXeT NPYHMMATL CNeayowmne 3HaueHms:
0 CraHgapTHbI NOPSAAOK COPTUPOBKY LiEH
1 OG6parTHblii NOPSIAOK COPTUPOBKM LEH
* [Mone multileg_type MOXeT NpuHNMATL CreaytoLnMe 3Ha4YeHNs:
0 OOGbIYHBIA MHCTPYMEHT - He CBs3Ka
1 Cs#a3ka, Topryemas B pexvme Peno
Hanunune gaHHOro npusHaka o3Ha4aeT, YTO MHCTPYMEHT MOXET TOProBaTbCs Kak B pexuvme Peno, Tak 1 B pexvme CBA3aHHbIX 3asBOK.
2 BantoTHbIli cBon
3 KaneHngapHblii cripepg,
» lMone is_trade_evening siBnsieTcs GUTOBO MacKoi:
0 WHCTpYyMeHT He Topryetcsa
1 WHCTpyMeHT TOpryetcsi B BEYEPHIO Ceccuto
2 VIHCTPYMEHT TOpryeTcs B IHEBHYIO CECCUIO
4.14.1.3. Ta6nuuya fut_vcbh: CnpaBoUHUK TOpryemMbiX akTUBOB
Tabnuua cogepXmT cnpaBoYHMK 6a30BbIX KOHTPAKTOB A/19 UHCTPYMEHTOB.

Ta6n. 40. Mons tTa6nuubl fut_vcb

Mone Tun OnucaHune

repliD i8 CnyxebHoe nosne nogcucTeMbl penmkawmm
replRev i8 CnyxebHoe nose nogcucTeMbl penmkawmm
replAct i8 Cnyxe6bHoe none nogcucTemMbl penkaumm
code_vcb c25 Kof 6a30BOro aktnea

name c75 HaunmeHoBaHve

exec_type cl Tvn ncnonHeHus

curr c3 Baniota nnarexa
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Mone Tun OnucaHune

exch_pay d16.2 BupxeBoii c6op 3a 1 KOHTPaKT B pybnsax
exch_pay_scalped i1 Mpu3Hak ckanbnupoBaHusa Gupxesoro cbopa
clear_pay d16.2 KnupuHroBblili c6op 3a 1 KOHTpaKT B py6nsx
clear_pay_scalped i1 Mpu3Hak ckasibNMpPoBaHWs KTIMPUHIOBOrO c6opa
sell_fee d7.3 Komucewns ¢ npogasua. He ncnonbayetcs
buy_fee d7.3 Komucens ¢ nokynatensi. He ucnonb3yetcst
trade_scheme cl dopma Topros

section c50 HanmeHoBaHne Cekunmn

exch_pay_spot d16.5 BupxeBsoii c6op no Crnotam 3a 1 10T B % OT LieHbI
client_code c7 Kof knueHTa

exch_pay_spot_repo d16.5 BuipxeBoii c6op no Peno

rate_id i4 MaeHTudmkatop Kypca

MpumeyaHus:

« [None exec_type MOXeT NpUHUMATb cnefytolime 3Ha4YeHns:
A AnbTepHaTWBHBIN
D TlocTtaBka
I WHpekc

T TlocTaBka akumii yepes pexum T+, ASTS

« TMone trade_scheme MOXeT NpYHUMAThL CleaytoLine 3HaYEHNS:

F C nonHbiM obecneyeHrem

G C 3as0rom

* CnepytoLume nons Ta6I'II/ILI'bI 3anoNHAKTCA 3Ha4eHUAMNU No YMOTYaHUIo:

exch_pay,d16.2 = 0.0
exch_pay_scalped,il =0
clear_pay,d16.2 = 0.0
clear_pay_scalped,il =0
sell_fee,d7.3=0.0
buy_fee,d7.3=0.0
exch_pay_spot,d16.5 = 0.0
exch_pay_spot_repo,d16.5 = 0.0

client_code,c7 =" (nycTtas cTpoka)

4.14.1.4. Ta6nuua fut_instruments: CnpaBoO4YHUK MHCTPYMEHTOB

Ta6n. 41. Nona Taénuybl fut_instruments

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nofcucTembl pennkaumm

replRev i8 CnyxebHoe nose nogcucTeMbl penmkawmm

replAct i8 Cnyxe6bHoe none nogcucTembl penkaumm

isin_id i4 YHUKaJ/TbHbI YAC/TOBOI NAEHTUAMKATOP MHCTPYMEHTA
short_isin c25 Onucaresib UHCTPYMeHTa

isin c25 CVMBO/IbHbIN KO MHCTPYMEHTA

name c75 HavmeHoBaHve NHCTpyMeHTa

inst_term i4 CwmeLleHmne 0T crnoTta

code_vch c25 Kopg, 6a30B0ro aktnsa
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Mone Tun OnucaHune

is_limited i1 Mpu3HaK HaIM4mMa NMMUTOB B TOprax

old_kotir d16.5 CKoppeKkTMpoBaHHas pacyeTHas LieHa npeaplaylueii ceccum

roundto i4 KonnuectBo 3HaKoB nocsne 3anaToli B LeHe

min_step d16.5 MVHUMasTbHBIN War UueHbl

lot_volume i4 K-BO egnHuL, 6a30BOro akTMBa B MHCTPYMEHTE

step_price d16.5 CTOUMOCTb LUara LieHbl

d_pg t Jlata oKoH4YaHWs1 o6paLleHnst MHCTPYMeHTa

is_spread i1 MpusHak BXxoXAeHUs hblouepca B MeXMeCsYHbIn cnpad. 1 — Bxogut; 0 —
He BXoauT

coeff d9.6 KoathdmumeHT MexmecsayHoro cnpaga

d_exp t [Jarta ncnonHeHns MHCTpyMeHTa

is_percent i1 Mpu3Hak koHTpakTa. 0 — 06bIYHbIN dblovepc, 1 — MPOLEHTHLIN hblovepc,
2 — (hblouepc Ha norofy v aNMeKTpMYecTBo, 3 — hblovepc Ha eBpoBOHAbI,
4 - dobtoyepc Ha ctasky PEMNO

percent_rate d6.2 MpoueHTHas cTaBka 4151 pacyeTa BapyauyoHHONW MapXu No NPOLEHTHbIM
obtovepcam

last_cl_quote d16.5 KoTvpoBka nocne nocnegHero knnpuHra

signs i4 Mone npusHakos

volat_min d20.15 HWKHsAA rpaHmua BoaTU/IbHOCTH

volat_max d20.15 BepxHsis rpaHuLa BOAaTUIbHOCTU

price_dir i1 HanpasnieHune ueHbl MHCTpYMeHTa

multileg_type i4 Tun cBA3KN

legs_qty i4 KonnuectBo MHCTPYMEHTOB B CBA3KE

step_price_clr d16.5 CTOMMOCTb Liara LieHbl BEHEPHETO K/TMPUHIa

step_price_interclr d16.5 CTOUMOCTb Liara LieHbl NPOM. K/TMpUHIa

step_price_curr d16.5 CTOMMOCTb MMHUMA/IBHOTO Luiara LieHbl, BbIPROKEHHAA B Ba/oTe

d_start t [Jata BBOf@a MHCTPyMeEHTa B obpalleHne

is_limit_opt i1 PaccuntbiBaTb M N(MMWTLI NO ONUMOHAM Ha 3TOT 6a30BbIV hblovepc, 1-
na, O-Het

limit_up_opt d5.2 [Nsi ONUMOHOB B AiEHbrax: BEPXHWIA NMMUT OTK/TOHEHWS OT BONATU/IbHOCTU
LieHTpasIbHOro cTpaiika

limit_down_opt d5.2 [N onuMOHOB B AigHbrax: HKHUIA MTMMUT OTK/IOHEHMS OT BONATW/ILHOCTU
LieHTpasIbHOro cTpaiika

adm_lim d16.5 [lna onumMoHOB B AeHbrax: MMMUT OTK/TOHEHUSI TEOPETUYECKOI LieHBI, yCTa-
HOB/IEHHbIVi aAMVHNCTPATOPOM

adm_lim_offmoney d16.5 [nsi oNUMOHOB BHE AEHET: IMMUT OTK/TOHEHUSI TEOPETUYECKON LIEHbI

apply_adm_limit i1 [ns oNuMOHOB B fieHbrax: 1 - NPUMEHATb IMMWT, YCTaHOB/EHHbIV afMUHK-
cTpaTtopom, 0 - NPUMEHATb IMMUTbLI OTK/TOHEHUSI BONATU/IbHOCTU

pctyield_coeff d16.5 KoathdmumeHT Ans BbIYUCIEHNA [LOXOAHOCTHU MO hbloyepcam Ha NpoLeHT-
Hble CTaBKu

pctyield_total d16.5 Cymma CTaBOK /151 BbIYUCIEHUS JOXOAHOCTU NO obloyepcam Ha NpOoLEeHT-
Hble CTaBKu

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

Ta6n. 42. NMonsa Ta6nuubl fut_bond_registry

4.14.1.5. Ta6nuua fut_bond_registry: CnpaBo4HMK napaMeTpoB o6nuraynii

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTeMbl penkaumm
replRev i8 CnyxebHoe none nogcMcTeMbl penkaumm
replAct i8 CnyxebHoe nose nogcucTeMbl penmkalmm
bond_id i4 LindppoBoii kog obnuraymm

small_name c25 ToproBblii koA B KopnopaTuBHbIX Toprax PTC
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Mone Tun OnucaHune

short_isin c25 Bbinyck obnuraumn

name c75 HaumeHoBaHve obnurauunm
date_redempt t Jata noraweHus obnuraumm
nominal d16.5 HoMuHan obnurauum
bond_type i1 Tun: akumsa/obnuraums
year_base i2 Basa roga

MpumeyaHus:

« Mone bond_type siBNsieTcA GUTOBOI MACKOI 1 MOXET NMPUHUMATb CriefytoLne 3HaueHUs:

0 He 3ajaH

0x1 Akumnsa

0x2  O6nvrauus (6e3 amopTm3aummn/opmyna aktyanbHas)

0x4  O6nuraums c amopTusaumei
0x8  O6navraums, popMysa BUpTyasibHasi-aMeprKaHckas
0x10 O6nuraums, hopmyna BUpTyasibHasi-eBponelickas

4.14.1.6. Ta6nuua diler: CnpaBoOYHUK UMEH hpm

Ta6n. 43. Nonsa Taénuybl diler

Mone Tun OnucaHue

repliD i8 CnyxebHoe nose nofcucTeMbl pennkawmm
replRev i8 Cnyxe6Hoe none nNoAcucTeMbl pensimkaumm
replAct i8 CnyxebHoe none nogcucTembl penkaumm
client_code c7 Kog knneHTa

name c200 HavmeHoBaHue mpmbl

rts_code c50 Kog PTC dompmbl

transfer_code c7 Kog cueTa Ans nepeHoca no3vuum

status i4 Mpu3Hak 060c061eHHOCTM pasgena
MpumevaHus:

« [ons client_code, name, transfer_code 3anonHA0TCA TONbKO A1 CBOMX hupM.

« [one status siBNsieTCA GUTOBON MacKoii:

e 0x01 - Y pa3gen

e 0x02 - 060CO6EHHBIN perncTp

* 0x04 - B® asnserca Y

4.14.1.7. Tabnuuya sys_messages: Coo06LeHns TOProBoii cuctTembl

Ta6n. 44. NonA Ta6nuubl Sys_messages

Mone Tun OnucaHue

repliD i8 CnyxebHoe nose nofcucTeMbl pennkawmm
replRev i8 Cnyxe6bHoe none noAcucTeMbl pensimkawmm
replAct i8 Cnyxe6bHoe none nogcucTembl penmkaumm
msg_id i4 YHVKasbHbIN nAEHTUdMKATOP CO0bLLeHNA
moment t [Jarta v Bpems peructpauuy coobLeHuns
lang_code c8 AA3bIK co0bLLEeHNA

urgency i1 Mpu3HaK CpOYHOCTH COODbLLIEHUA

status i1 Craryc coobLeHuns

text c255 Kpatkuii TekcT coobLyeHns
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Mone Tun OnucaHue

message_body ¢c4000 MMONHbIA TEKCT COOBLLEHMS

4.14.1.8. Ta6nuua prohibition: 3anpetbl

Ta6n. 45. Mona ta6nuubl prohibition

Mone Tun OnucaHne

repliD i8 CnyxebHoe none nogcucTeMbl pennkaumm

replRev i8 CnyxebHoe nosne nogcucTeMbl penmkalmm

replAct i8 CnyxebHoe none noAcucTeMbl penkaumm

prohib_id i4 Homep 3anperta

client_code c7 Kog, knneHTa

initiator i4 MHuumaTop 3anpeta

section c50 Cekuns

code_vcb c25 Kof 6a30BOro aktnea

isin_id i4 YHVKa/IbHbIN YACTOBOW UAEHTUMNKATOP NHCTPYMEHTA
priority i4 MpuopuTteT 3anpeTta

group_mask i8 ButoBasi macka rpynn, no KOTopbIM AeiACTBYeT 3anpeT
type i4 Twn 3anpeta

is_legacy i4 Tun Hnumartopa 3anpeta

MpumeyaHus:

« [Mone Initiator - HnupnaTop 3anpeta:
0 bo;
1 TnasHblli Tpeligep P®;
2 AamuHuctpartop KL,
3 AamuHuctpartop TC.

« llone Type - Tun 3anpeta

0 Bcé paspelueHo (Npy oTMeHe AelACTBYIOLLEro 3anpeTa ¢ MeHbLUMM NPUOPUTETOM, MHAYE - NPOCTO YAa/IUTb CTPOKY);
1 3anpeT OTKPbITWS NO3ULMIA;

2 3anpeT BCEX TOProBbIX onepauuii;

3 3anpeT OTKPbITUA NO3ULMIA B Npoaaxy;

6uTt 0x08  3anpet 6pokepa Ha Nogavy 3asBOK Ha Skcnupaumio.
6ut 0x10 3asBKM Ha JKCMMpaLyio paspeLLleHo nojasaTth ToNbko FnaBHOMY Tpeiiaepy.

« [Mone ProhibitionGroupMask - BtoBas Macka TUMoB NHCTPYMEHTOB:

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

0x8000000 T+27
0x10000000 T-1
0x20000000  cnoTsbl
0x40000000  dbtovepcsbl
0x80000000  onUMOHBI
« [Mone Priority - OT MakCMMasibHOTO NpuopuTeTa K MMHUMabHOMY:

KNMeHTCKUIA KOf, MHCTPYMEHT 9
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KnueHTckuid kog, BA 8
KnueHtckuii kog, Bce BA 7
Kof B®, HCTpYMEHT 6
Kon B®, BA 5
Kop, B®, Bce BA 4
Kof, P®, UHCTpPYMEHT 3
Kog P®, BA 2
Kopg, P®, Bce BA 1

 lMone SectionID - HassaHwe:
1 ®oHpoBas
2 TosapHas
3 [JeHexHas
4 MOSENEX
5 SPBEX
6 SPBEX_OAO
7 NAMEX
* TMone is_legacy - Tvn nHuumaTopa 3anpeta:
0 3anpert 6bl1 BbICTaBNEH AAMUHUCTPATOPOM TOPrOB U K/IMPUHTA U HE MOXET GbITb U3MEHEH YYACTHUKOM TOPFOB.
1 3anpeT 6biN BbICTABMEH YYACTHVKOM TOPrOB U MOXET ObITb U3MEHEH.
4.14.1.9. Ta6nuuya multileg_dict: CnpaBo4YHUK CBA30K

Tab6n. 46. Mona ta6nuuybl multileg_dict

Mone Tun OnucaHue

repllD i8 CnyxebHoe nosne nogcucTeMbl penmkalmm

replRev i8 CnyxebHoe none nofAcucTeMbl pennkaumm

replAct i8 CnyxebHoe none nogcucTembl penkaumm

sess_id i4 M aeHTndmkaTop TOproBoi ceccum

isin_id i4 YHVKasbHbI YACOBOI KOA CBA3KN

isin_id_leg i4 YHUKasIbHbIN KOL, UHCTPYMEHTA, BXOASLLETO B CBA3KY
gty_ratio i4 KoadpchumeHT Konnyectsa

leg_order_no ul Mopsgok Horv B cBA3Ke. 3HaueHne no ymonyanumio 0.
MpumeyaHus:

* Cmbicn nons gty_ratio COCTOUT B yKazaH1y KONMYeCcTBa U HanpaseHnst UHCTPYMEeHTa, BXOAALLEro B CBA3KY: €C/IM 3HaveHwve qty_ratio > 0,
TO A@HHbIA MHCTPYMEHT BXOAMT B CBA3KY C TEM X€e HanpaB/ieHneMm, C KakuM 1 3asBka no cBsi3ke, ecnu gty_ratio < 0 — ¢ NPOTMBONOMIOX-
HbIM. ABCONIOTHOE 3HaYeHve gty_ratio onpegensieT KO3aMULMEHT, Ha KOTOPbI YMHOXAaeTCsl KOIMYECTBO eMHUL, UHCTPYMEHTa-CBSA3KN
B 3a51BKe [J151 NO/TyYEHUs1 KONM4ecTBa eiMHNL, MHCTpyMeHTa isin_id_leg.

4.14.1.10. Ta6nuya delivery_report: OTueT 0 nocTaBKe

Ta6n. 47. Nonsa tTaénuubl delivery_report

Mone Tun OnucaHvne

repllD i8 CnyxebHoe none noAcucTembl penvkaumm
replRev i8 CnyxebHoe none nogcucTembl penkaumm
replAct i8 CnyxebHoe none nogcMcTeMbl pennkaumm
date t [Jata npoBefeHns KnmpuHra

client_code c7 Kof knneHTa
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Mone Tun OnucaHune

type c2 MpusHak P®/Bd/knnenTa (RF - P®; 'BF' - B®; 'CL' - knneHT). 3geck Bcerga
paseH 'CL'.

pos i4 KonnuecTtso No3numii, nognexaliyx MCNOMHEHNIO, Ha HaYao AaHHOro aTa-
na nocTasBKkn (KPOMe MCK/YEHHbIX MO NpuHUMny coBnagenns VHH (ko-
£08))

pos_excl i4 [ns nepsoro atana - ato KonmyecTBo No3numii no chblovepcam, aHHympo-
BaHHbIX B CBA3M C TEM, YTO OHW YUMTbIBA/IUCb Ha peructpax ¢ ogHum NHH
(kogom). [ins BToporo atana scerga 0

pos_unexec i4 Konnuectso no3uuuii, HEMCMNONHEHHBIX B X0Ae AaHHOro 3Tana nocTaBku

unexec i1 MpW3HaK MCNONHEHUA/HENCNONHEHNS KNIMEHTOM NMO3ULINIA, yKa3aHHbIX B N0-
ne pos_neisp (False - ncnonHexue, True - HEUCNOSTHEHMNE)

settl_pair cl2 Kog PINC

asset_code c25 Topro.blii KOA, MOCTaBNSEMOrO aKTMBa

issue_code c25 [enosuTapHbIil Ko NOCTaB/IIEMOrO akTMBa

oblig_rur d16.2 O6bEM 0653aTeNLCTB B pyo.

fulfil_rur d16.2 O6bEM BbINOHEHHbIX 0653aTeNbLCTB B Py6.

step i4 MopsiAKoBbI HOMEpP aTana NocTaBKy

sess_id i4 M aeHTudmkaTop TOproBoii ceccum

id_gen i4 MpaeHTndmkaTop atana popMmpoBaHUs OTHETOB

oblig_qty i8 O6bEM 06sa3aTeNnsbCTB B bymarax, LUT.

fulfil_qty i8 O6bEM BbINOMTHEHHbIX 0683aTENLCTB B bymarax, LUT.

isin_id i4 YHUKa/TbHbIV UAC/I0BOI NAEHTUGIMKATOP NCTPYMEHTA

MpumeyaHus:

* [lone unexec MOXeT NPUHMUMATL C/eAyloLLMe 3HAYEHUS:
0 WcnonHeHve
1 HewucnonHexve
e [lone step npu noctaBke No Cnotam Bcerga npuHMMaeT 3HayeHne 1
4.14.1.11. Ta6nuua fut_rejected_orders: OTBeprHyTbie B K/IMPUHT 3asBKU

Ta6n. 48. NMons ta6nuubl fut_rejected_orders

Mone Tun OnucaHune

repliD i8 Cnyxe6bHoe none nogcucTembl penkaumm

replRev i8 CnyxebHoe none nogcucTembl penmkaumm

replAct i8 CnyxebHoe nose nofcucTembl pennkawmm

order_id i8 Homep 3asBkun

sess_id i4 M aeHTrndomkaTop TOproBoii ceccum

moment t BpeMsi UsMeHeHUsi COCTOSIHWS 3as1BKN

isin_id i4 YHWKasIbHbI YNCI0BOIN MAEHTUIMKATOP MHCTPYMEHTa
client_code c7 Ko knneHTa

dir i1 Hanpaenexuve

amount i1 O6bEM, KONNYECTBO €ANHUL, MHCTPYMEHTa

price d16.5 Llena

date_exp t [Jata ncreyeHns 3asBkn

id_ord1 i8 Homep nepBoii 3asBkn

moment_reject t Bpewms, korga 3asiBka 6bi1a 0TBeprHyTa

ret_code i4 Kog, Bo3spara npoteypbl nepenoctaHoBKu
ret_message c255 TekcT coobLLeHNA 0 NPUYKHE OTBEPXEHWS 3asBKV MPW NepernocTaHoBKe
comment c20 KommeHTapwuii Tpeligepa

login_from c20 JlorvH nonb3oBarens, NocTaBMBLLErO 3aABKY
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Mone Tun OnucaHue

ext_id i4 BHeLWHWi# Homep

4.14.1.12. Ta6nuua fut_intercl_info: uncpopmauusa o BM, paccuntaHHoii no pesysibrataM NPoM. K/IMPUHIa

Ta6n. 49. NMonsa ta6nuubl fut_intercl_info

Mone Tun OnucaHvne

repllD i8 CnyxebHoe none nogcucTemMbl penkaumm

replRev i8 CnyxebHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe none nogcucTeMbl pennkaumm

isin_id i4 YHVKasbHbIN YAC0BOW NAEHTUUKATOP NHCTPYMEHTA

client_code c7 Kof knneHTa

vm_intercl d16.2 BapuvauyorHas mapxa, cnncaHHas wan noslyYeHHast B NPOM. K/MPUHT

4.14.1.13. Ta6nuua fut_bond_nkd: HK[, Ha paTtbl BbinaaTt KynoHoB

Ta6n. 50. Nona ta6nuybl fut_bond_nkd

Mone Tun OnucaHue

repliD i8 CnyxebHoe nose nofcucTeMbl pennkawmm

replRev i8 Cnyxe6bHoe none nofAcucTeMbl pensimkawumm

replAct i8 CnyxebHoe none nogcucTembl penkaumm

bond_id i4 Lindpposoit kog obnmraumm

date t [Jata Bbinnarbl KynoHa

nkd d16.7 HKJ, Ha paTy Bbinnatbl KynoHa

is_cupon i1 Mpu3Hak: 0 - HK/, Ha gaTy MCnosiHEHUS] CPOYHOTO KOHTpaKTa ¢ obnvraumen,
1 - KynoH Ha faTy Bbinaatbl KyrnoHa, 2 - HK/, Ha gaty noctaskv o6nvraumm

4.14.1.14. Ta6nuya fut_bond_nominal: Pa3mepbl BbinjiaT HOMUHA/ILHOW CTOMMOCTX 06GUrayumn

Ta6n. 51. Nona ta6nuybl fut_bond_nominal

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nofcucTeMbl pennkaumm
replRev i8 CnyxebHoe nose noacucTeMbl penmkawmm
replAct i8 Cnyxe6bHoe none nogcucTembl penkaumm
bond_id i4 LindopoBsolii kog, obnuraumm

date t [ata Bbinnarb! KyrnoHa

nominal d16.5 Pa3mep BbinnaT HOMWHa/ILHOM CTOMMOCTK
face_value d16.5 Pa3mep octaTto4Hol HOMUHaTLHOV CTOUMOCTY obnurauum
coupon_nominal d8.5 CTOMMOCTb KynoHa B % OT HOMUHana
is_nominal i1 Mpu3Hak 3anucu B Tabnmuax HOMUHaI0B
MpumeyaHus:

 [one is_nominal MOXeT NPpUHMMATb CnefytoLme 3Ha4YeHUs:
0 Pa3mep OCTaTOYHON HOMUHA/IBHOM CTOMMOCTU Ha AaTy UCMOSTHEHNSA CPOYHOIO KOHTpaKTa ¢ obnurauveit
1 Pasmep 0OCTaTO4YHO HOMUHA/TLHOWN CTOMMOCTM Ha Aarty BbiNaTbl KyrnoHa
2 Pa3mep OCTaTO4YHO HOMUHA/TLHOWN CTOMMOCTU Ha Aarty NocTaBkU OﬁflVII'aLI,VIVI
4.14.1.15. Ta6nuua fut_bond_isin: CnpaBOYHUK MHCTPYMEHTOB OGurauuii

Ta6n. 52. Monsa ta6nuubl fut_bond_isin

Mone Tun OnucaHvne

repllD i8 Cnyxe6bHoe none nogcucTemMbl penkaumm

replRev i8 CnyxebHoe none nogcucTemMbl penkaumm

replAct i8 CnyxebHoe none nogcucTeMbl penkaumm

isin_id i4 YHVKasbHbIN YACOBOW NAEHTUUKATOP NHCTPYMEHTA
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Mone Tun OnucaHune
bond_id i4 LincopoBoii Koz obnuraumm
coeff_conversion d5.4 KOHBEPCMOHHBI KO3h(hULNEHT

Ta6n. 53. Nona ta6nuybl usd_online

4.14.1.16. Ta6nuya usd_online: TpaHcnauusa kypca USD

Mone Tun OnucaHve

repllD i8 Cnyxe6bHoe none noAcucTembl pennkawumm
replRev i8 CnyxebHoe none nogcucTembl penkaumm
replAct i8 CnyxebHoe none nogcMcTeMbl pennkaumm
id i8 MaeHTudmkartop Kypca

rate dl6.4 Kypc USD

moment t Bpems pacuyeTa kypca

MpumevaHus:

* Ha HacTosiLmit MOMEHT none id NnpuH1MaeT 3HaveHue = 1 (py6nb K gonnapy)

Ta6n. 54. NMona Ta6nuubl investr

4.14.1.17. Ta6nuya investr: CnpaBoOYHUK K/IMEHTOB

Mone Tun OnucaHve

repliD i8 CnyxebHoe none nogcucTembl penkaumm
replRev i8 CnyxebHoe nosne nofcucTeMbl pennkaumm
replAct i8 CnyxebHoe nose nogcucTeMbl penmkalmm
client_code c7 Kop, knuneHTa

name c200 HaunmeHoBaHve knveHTa

status i4 Mpu3Hakm pasgena

MpumeyaHus:

* [Mone status sBISIETCA OUTOBOI MACKOIA:

e 0x01 - AY pa3gen

* 0x02 - 060Cc06NEHHbIN perncTp

¢ 0x04 - B® asnsaetca 4Y

4.14.1.18. Ta6nuua fut_sess_settl: Pe3ynbraTbl KIMPUHra: pacyeTHble LieHbl

Ta6nV|u,a COAEPXUT pacHETHbIE LEeHbl N0 MHCTPYMEHTaM MO pe3y/bratamM npowenlliero KnmpuHra.

Ta6n. 55. Mona ta6nuybl fut_sess_settl

Mone Tun OnucaHne

repliD i8 CnyxebHoe nose noacucTeMbl penmkalmn

replRev i8 CnyxebHoe none nofAcucTembl pennkaumm

replAct i8 CnyxebHoe nose nogcucTeMbl penmkalmm

sess_id i4 MaeHTrndmkaTop TOproBoii ceccum

date_clr t [ata knupuHra

isin c25 CUMBO/IbHBI KOL, UIHCTPYMEHTA

isin_id i4 YHVKasbHbIN YACIOBOW UAEHTUUKATOP NHCTPYMEHTA
settl_price d16.5 PacueTHas LeHa

Tab6n. 56. Mona ta6nuybl fut_margin_type

4.14.1.19. Ta6nuua fut_margin_type: Tun map>xmpoBaHus

Mone Tun OnucaHne
repliD i8 CnyxebHoe none nogcucTembl penkaumm
replRev i8 CnyxebHoe none nogcMcTeMbl pennkaumm
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Mone Tun OnucaHune
replAct i8 CnyxebHoe none nofcucTeMbl pennkaumm
code cl2 PacueTHbIli Kog, nnmn Kog Bpokepckoii ®rpmbl
type i1 MpusHak PK/B® (0 - PK, 1 - B®)
margin_type i1 Tvn MapXxmpoBaHus. 2 - NMonyHeTTUHr b®, 3 - MonyHeTTuHr PK.
UCP_type i1 Tun eguHoro nyna:
* 1 - npocto EN (06bl4HbIN)
* 0-HeElN
prohibit_coeff d16.2 KoadpchuumeHT gonra ans PK (ecnm ykazaHo 3HaveHue NULL, To anroputm
He npumeHsieTca. Bce paHee BbICTaBNeHHblE aBTOMaTUyeckme 3anpeTbl
CHMMAIOTCS).
prohibit_type i4 Twvn aBTOMaTMyeckoro 3anpeta ansa PK:
* 1 - 3anpeTt OTKPbITUSA NO3NLNIA
* 2 - 3anpeT BbICTaB/IeHNs 3a51BOK.
settlement_account_type i1 Tun PacueTtHoro Koga. O - cob6cTBeHHbI PK, 2 - knneHtckmin PK, 3 - PK

Tuna ay.

4.14.1.20. Tabnuua fut_settlement_account: PacueTHblii Kog

Ta6n. 57. Nona Taénuybl fut_settlement_account

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTembl penkaumm
replRev i8 CnyxebHoe none nogcucTeMbl penkaumm
replAct i8 CnyxebHoe none nofcucTeMbl peninkawmm
code c7 Kog, Bpokepckoit @upmbl unu KnueHtckuii Kopg,
type i1 MpusHak B® - 1, KnuewT - 2
settlement_account cl2 PacueTHbIli Kopg,

4.14.1.21. Ta6nuya sys_events: Taénuya coobITUiA

Ta6n. 58. NMona Ta6nuubl sys_events

Mone Tun OnucaHne

repliD i8 CnyxebHoe none nogcMcTeMbl penkaumm
replRev i8 CnyxebHoe nose nogcucTeMbl penmkalmm
replAct i8 CnyxebHoe none nogcucTembl pennkawumm
event_id i8 YHVKasTbHbIN MAEHTUMKATOP COObITMSA
sess_id i4 Homep ceccun

event_type i4 Tun cobbITuA

message c64 OnuncaHune cobbITus

MpumeyaHus:

¢ Bo3MOXHble TuMbl COOLITUIA

event_type=1

message = "session_data_ready"

3aKoHYeHa 3arpy3ka AaHHbIX U3 K/IMPUHTOBOV CUCTEMBI B TOPIOBYIO Nepes, HayasioM HoBOVi TOProBoii ceccum

event_type =2

message = "intraday_clearing_finished"

Bce pacyeTHble npoueaypbl B MPOMK/IVPUHTE 3aKOHYEHbI

event_type =4

message = "intraday_clearing_started"

Hayvano npomknupuHra

event_type =5

message = "clearing_started"
Hayano ocHOBHOrO KMpWHra
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event_type = 6
message = "extension_of_limits_finished"
Pa3gsukka TMMUTOB 3aKOHYeHa

event_type =8
message = "broker_recalc_finished"
[eHexHble cpecTBa nocsie NPOMK/MPYHIa NepecUnTaHbl

4.14.1.22. Ta6nuya session: MHdhopmayusa o TOproBoii ceccum

Tabnvua cogepXxnT nHopMaLmio 0 pacnmucaHny Ceccuii.

Ta6n. 59. Nona Ta6nuybl session

Mone Tun OnucaHve

repliD i8 CnyxebHoe nosie NoAcUCTEMbI penmkKaLmm

replRev i8 CnyxebHoe none nofcucTembl pennkaumm

replAct i8 CnyxebHoe nose nogcucTeMbl penmkawmm

sess_id i4 MaeHTrndomkaTop TOproBoii ceccum

begin t Bpewms Havana

end t Bpemsi okoHuaHns

state i4 CocTosiHne ceccum

opt_sess_id i4 Homep cooTBeTCTBYOLLIEI OMLMOHHON ceccum

inter_cl_begin t Bpems Hayana npoM. KAnpuHra

inter_cl_end t Bpems okoHYaHUsi NPOM. KAMpUHra

inter_cl_state i4 CocTosiHMe NPOoM. KIMpuHra

eve_on i1 Mpu3Hak Toro, 4To 40N BeYepHsas ceccus GyaeT NpoBOANUTLCA
eve_begin t Bpems Hayana gon. BeuepHein ceccum

eve_end t Bpemsi OkOHYaHWs Aon. BeyepHeli ceccum

mon_on i1 Mpu3HaK Toro, 4To 40N YTPEHHSA ceccusi ByAeT NPOBOAUTLCS
mon_begin t Bpewmsi Hauana gon. yTpeHHeli ceccun

mon_end t Bpemsi OkoHYaHUs fOM. YTPEHHEN ceccum
pos_transfer_begin t Hauano nHtepBana nepeHoca nosuuui

pos_transfer_end t KoHeL, nHTepBana nepeHoca nosuuuii

MpumeyaHus:

« [Nons pos_transfer_begin n pos_transfer_end o603Ha4aloT neprog BO Bpemsi TOProBoi CECCUN, B TEHEHNE KOTOPOro AeCTBYET 0CO6bIiA
PEXVM 3aK/HUEHNS CAEMOK N0 UHCTPYMEHTY C NMOCTaBKO B TEKYLLMI TOProBbIi AeHb. Bo Bpems AeiicTBMS AaHHOMo pexmma 3anpeLleHb
BCe 3as1BKV N0 yKasaHHOMY MHCTPYMEHTY, 3a UCK/TI0YEHNEM afpecHbIX 3asiBOK BHYTPU 0fHOl P®.

« [lone state MOXeT NPUHMMaTL cneaytoLme 3HayeHns:

A W N O

Ceccusa Ha3HaveHa. Henb3s cTaBUTb 3aBKM, HO MOXHO yoanathb.

Ceccua nget. MoXHO CTaBuUTb U yaasiaTb 3a8BKN.

lMprocTaHoBKa TOPros No BCeEM MHCTPYMeHTaM. Henb3s CTaBuTh 3asiBKW, HO MOXHO yAaNAaTb.
Ceccua npuHyauTenbHO 3aBeplueHa. Henb3a cTaBuTb U yaaniaTb 3a8BKN.

Ceccusi 3aBepLUeHa No BpemeHu. Henb3sa cTaBuTb 1 yaanaTb 3asBKu.

¢ [Mone inter_cl_state Bblgaetcs (no 6MTOBO):

0x0

0x01
0x02
0x04
0x08

0x10

HeonpegeneH. MOXHO CTaBUTb U y4a/iAaTb 3aABKN.

Byaywuii Ha cerogHs. MOXHO CTaBUTb 1 yAanaTb 3asBKU.

OTMeHeH. MOXHO CTaBUTb 1 yAanaTh 3asBKU.

TekyLLWiA, T.e. GET, HAYEro Heb3sA. Henb3sA cTaBuUTb U yaansiTh 3asBKU.

TekyLuuid, T.e. uaeT (Mo BpEMeHU), HO (DAKTUYECKM 3aBEPLUEH U Y)XXe MOXHO BbIKaYMBATLCS, CHAMATb 3asiBKU. Henb3s cTaBUTh
3asBKM, HO MOXHO yAansiTh.

YcneLuHo 3aBepLUeH (B T.4. 1 MO BpeMeH). MOXHO CTaBUTb U yAaNnsTb 3asBKM.

87



Lnto3 SPECTRA Plaza-2

4.15. Notok FORTS_OPTINFO_REPL - OnuyuoHbI: cripaBoYyHass U CeCCUOHHas

uHdopmayus
4.15.1. Cxema gaHHbIX

Tabnuupbl:

* opt_sess_contents - CnpaBoYHNK TOPryeMbIX MHCTPYMEHTOB
« opt_vcb - CnpaBoYHMK TOPryembIx aKkTMBOB

» opt_rejected_orders - OTBEPrHyTbIE B KIMPUHT 3a5BKM

« opt_intercl_info - nHchopmaums o BM, paccuntaHHo No pesynstataM NpoM. KIMpuHra

* opt_exp_orders - 3as1BK1 Ha 3KCNMPaLmIo

. opt_sess_settl - Pe3ynbtarhl KNUpUHra: BONaTubHOCTbL U TEOPETUYECKNE LieHbl

* sys_events - Tabnuua cobbITHi

4.15.1.1. Ta6nuua opt_sess_contents: CnpaBoOYHUK TOPryeMbiX UHCTPYMEHTOB

Ta6nV|u,a COAEePXNT cnpaBOYHUK MHCTPYMEHTOB, Ha3Ha4Y€HHbIX K TOpram B CECCUI0.

Ta6n. 60. Mona Tabnuybl opt_sess_contents

Mone Tun OnucaHne

repliD i8 CnyxebHoe none nogcucTembl penkaumm

replRev i8 CnyxebHoe none nogcucTeMbl pennkaumm

replAct i8 CnyxebHoe nosne noacucTeMbl penmkalmm

sess_id i4 MaeHTndomkaTop TOproBoii ceccum

isin_id i4 YHVKa/TbHbIA YACTOBOW UAEHTUMNKATOP NHCTPYMEHTa

isin c25 CVMBO/IbHbIN KO UHCTPYMEHTA

short_isin c25 Oonucaresib MHCTpPyMeHTa

name c75 HavmeHoBaHve MHCTpYMeHTa

code_vcb c25 Kof 6a30BOro aktnea

fut_isin_id i4 Kof dobro4epCHOr0 NHCTPYMEHTA

is_limited i1 Mpu3Hak HaMuma NMMUTOB B TOprax

limit_up d16.5 BepxHuii (UMWUT npemunmn

limit_down d16.5 HWwKHWIA NIMUT Nnpemnn

old_kotir d16.5 KoTuposka (TeopeTuyeckas LieHa onumoHa) npeaplayLueli ceccmm

bgo_c d16.2 Basosoe 'O nog, ofHY NOKPbITYO NO3uULLMI0 nognucumka (py6)

bgo_nc dl6.2 Basosoe 'O nog oHy HEMOKPLITYHO No3uLmMio nognucyrka (pyo)

europe i1 Pa3HOBMAHOCTb ONuyoHa. O - aMepuKaHCKuMiA ONLMOoH, 1 - eBponelickuii on-
LIMOH

put i1 Tun onuwuoHa. 0 - Call onunoH,1 - Put onuuoH

strike d16.5 LleHa cTpalik

roundto i4 KonuyecTtBo 3HaKOB Moc/e 3ansToii B LeHe

min_step d16.5 MuWHMMasTbHBIN War npemnm

lot_volume i4 K-BO egnHuML, 6a30BOro akTMBa B MHCTPYMEHTE

step_price d16.5 CToumOoCTb Lara npemumn

d_pg t JaTa OKOHYaHWsA 06GpaLLEHNSI MHCTPYMEHTA

d_exec_beg t [Jata Havana akcnupauyy MHCTPyMeHTa

d_exec_end t [lata oKOHYaHusa akcnMpauuy MHCTpyMeHTa

signs i4 Mone npusHakos

last_cl_quote d16.5 PacuyeTHas LleHa (TeopeTuyeckas LeHa onumoHa) nocse nocnefHero Kiu-
puHra

bgo_buy d16.2 Basosoe O nog Nokynky MapXupyeMmoro onumoHa
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Mone Tun OnucaHune

base_isin_id i4 UncnoBoli ngeHtTndumkaTop 6a3oBoro MHCTPYMeHTa
d_start t [Jarta BBOJA MHCTPyMeHTa B obpalleHne

exch_pay d16.2 BuipxeBoii c60op 3a 1 KOHTPaKT B pybnsix
MpumeyaHus:

« [one signs siBNsieTcA GUTOBOV MacKoii 1 NPUHUMAET creaytoLime 3Ha4eHns:
0x01 Tlpu3HaK TOProB/v B BEYEPHIOK CECCUIO
0x02 Mapxupyemsbiin (1) nnn ¢ ynnatoii npemun (0)
0x10 [lpu3HaK aHOHNMHOW TOProB/N
0x20 [lMpu3HaK HeaHOHVMHOW TOProBAx
0x40 Tlpn3HaK TOProsnn B OCHOBHYIO CECCUIOD
4.15.1.2. Ta6nuua opt_vcb: CnpaBoYHUK TOPryemMbiX akTMBOB
Tabnuua cofepxuT CnpaBoYHUK GA30BbIX KOHTPAKTOB /151 UHCTPYMEHTOB.

Ta6n. 61. Monsa Taénuubl opt_vch

Mone Tun OnucaHue

repllD i8 CnyxebHoe nose nogcucTeMbl penmkalmm

replRev i8 CnyxebHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe nose nogcucTembl penmkaumm

code_vch c25 Kog, 6a30B0ro aktnsa

name c75 HaunmeHoBaHve

exec_type cl Tvn ncnonHeHusa

curr c3 Baniota nnarexa

exch_pay d16.2 BupxeBoii c6op 3a 1 KOHTPaKT B py6nsx

exch_pay_scalped i1 Mpu3Hak ckanbnupoBaHusa Gupxesoro c6opa

clear_pay d16.2 KnupuHroBblili c6op 3a 1 KOHTpaKT B py6nsix

clear_pay_scalped i1 Mpu3HaK cKkasibNpoBaHNs KNMPUHIoBOro cbopa

sell_fee d7.3 Komucewns ¢ npogasua. He ncnonbayetcs

buy_fee d7.3 Komucensa ¢ nokynatensi. He ucnonb3yetcs

trade_scheme cl dopma Topros

coeff_out d7.3 KoadhchnumeHT npubnxeHHOCTN 'BHETMMUTHBIX' OMLYOHOB

is_spec i1 1-no 3TOMy KOHTPaKTy W03 (M ero hmpma) saBnsieTcs cneyuasmcTom no
3anpocam Ha KOTUPOBKY

spec_spread d16.5 Cnpef cneuvanucra

min_vol i4 MUHUMasTbHBIV 06beM B KOTMPOBKaX cneumanncta

client_code c7 Kog knneHta

rate_id i4 MpeHTudmkaTop kypca

MpumeyaHus:

« Cnepgytowye nonsi TabnuLbl 3anosHSAITCS 3HAYEHUAMU MO YMOMYaHUIO:
exch_pay,d16.2 = 0.0
exch_pay_scalped,il =0
clear_pay,d16.2 = 0.0
clear_pay_scalped,il =0
sell_fee,d7.3=0.0
buy fee,d7.3=0.0

is_spec,il=0
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spec_spread,d16.5 = 0.0

client_code,c7 =" (nycTtas cTpoka)

4.15.1.3. Ta6nuua opt_rejected_orders: OTBeprHyTble€ B K/IMPUHT 3aABKN

Ta6n. 62. NMonsa Ta6nuubl opt_rejected_orders

Mone Tun Onucaxune

repliD i8 CnyxebHoe none nogcMcTeMbl pennkaumm

replRev i8 CnyxebHoe nosne nogcucTeMbl pensmkalmm

replAct i8 CnyxebHoe none noAcucTemMbl penkaumm

order_id i8 Homep 3asBku

sess_id i1 MaeHTndmkaTop TOproBoii ceccum

moment t Bpems usmeHeHusi COCTOSIHWS 3as1BKN

isin_id i4 YHVKasbHbIN YAC/IOBOW UAEHTUUNKATOP NHCTPYMEHTA
client_code c7 Koga knneHTa

dir i1 Hanpasnexune

amount i4 O6bEM, KONNYECTBO €ANHUL, MHCTPYMEeHTa

price dl6.5 Llena

date_exp t [Jlata ncteyeHns 3asBkn

id_ord1 i8 Homep nepsoii 3asBkn

moment_reject t Bpewms, korga 3asBka 6blna oTBeprHyTa

ret_code i4 Kop Bo3Bparta npoueaypbl nepenocTaHoBKN
ret_message c255 TeKcT coObLLEHNSA O NPUYKHE OTBEPXEHWS 3asBKW MPW NepernocTaHoBKe
comment c20 KommeHTapuii Tpeligepa

login_from c20 NorvH nonb3oBaTtensi, NOCTaBUBLUEro 3asiBKy

ext_id i4 BHeLUHWiA Homep

4.15.1.4. Ta6nuua opt_intercl_info: nucpopmauma o BM, paccuntaHHOW No pesynbTaTaMm NPoOM. KJIMPUHIra

Ta6n. 63. NMonsa Ta6nuubl opt_intercl_info

Mone Tun OnucaHune

repliD i8 CnyxebHoe nose nogcucTembl penkaumm

replRev i8 CnyxebHoe none nofcucTembl pennkaumm

replAct i8 CnyxebHoe nose nogcucTeMbl penmkalmm

isin_id i4 YHVKasTbHbIN YAC/TOBOW UAEHTUMNKATOP NHCTPYMEHTa

client_code c7 Koga knneHTa

vm_intercl d16.2 BapunaunoHHasa mapxa, cnncaHHas uav nostlydeHHas B npom. KIIMPUHT

4.15.1.5. Ta6nuua opt_exp_orders: 3asaBKU Ha aKCnupayuio

Ta6n. 64. NMona Ta6nuubl opt_exp_orders

Mone Tun OnucaHue

repllD i8 CnyxebHoe nose nogcucTeMbl penmkalmm
replRev i8 Cnyxe6bHoe none noAcucTembl penvkaumm
replAct i8 CnyxebHoe nosie NoacuUcTeMbl penmkalmm
exporder_id i8 MaeHTudmkaTop 3asBK/ Ha akcnnpaumio
client_code c7 Ko knueHTa

isin_id i4 YHVKasTbHbIN YCOBOW UAEHTUMUKATOP NHCTPYMEHTA
amount i4 Konnuectso akcnmpmpyembix no3uuui
sess_id i4 MaeHTudmkaTop TOproBoii ceccum

date t [ata n Bpems

amount_apply i4 Kon-Bo B 3asiBKax Ha MOMEHT NPOM.K/VPUHTa
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4.15.1.6. Ta6nuua opt_sess_settl: PesynbraTbl KMUPUHra: BONaTUIbHOCTb U TeOpeTUYeCKne LieHbl
Tabnuua cofepXuT 3HaUYeHNSt BONATU/ILHOCTY 1 TEOPETUYECKOW NO MHCTPYMEHTaM No pesyibTatam NpoLUeLero KAnprHra.

Ta6n. 65. Mona Ta6nuybl opt_sess_settl

Mone Tun OnucaHune

repllD i8 CnyxebHoe nosne nogcucTeMbl penmkalmm

replRev i8 CnyxebHoe nose nogcucTeMbl penmkawmm

replAct i8 CnyxebHoe none nogcucTeMbl penkaumm

sess_id i4 M aeHTudmkaTop TOproBoi ceccum

date_clr t [Jata knupuHra

isin c25 CVMBO/IbHbIN KO MHCTPYMEHTA

isin_id i4 YHVKa/TbHbIA YACOBOW NAEHTUGMKATOP UCTPYMEHTA
volat d16.5 BonatnibHOCTL onumoHa

theor_price d16.5 TeopeTnyeckas LeHa onuuoHa

4.15.1.7. Tabnuua sys_events: Ta6nuuya coobITUA

Ta6n. 66. NMonsa Ta6bnuubl sys_events

Mone Tun OnucaHune

repliD i8 Cnyxe6bHoe none nogcucTembl penkaumm
replRev i8 CnyxebHoe none nogcucTembl penkaumm
replAct i8 CnyxebHoe none nofAcucTeMbl pennkaumm
event_id i8 YHVKasbHbIN MAEHTUMKATOP COObLITUSA
sess_id i4 Homep ceccun

event_type i4 Tvn cobbITus

message c64 OnucaHune cobbITUSA

MpumeyaHus:

¢ Bo3MOXHble TuMbl COOLITUIA

event_type =1
message = "session_data_ready"
3akoHuYeHa 3arpyska AaHHbIX U3 KVPYHIOBOW CUCTEMbI B TOPTrOBYIO Nepes, HayasioM HOBOW TOProBoli ceccum

event_type = 2

message = "intraday_clearing_finished"

Bce pacueTHble npoueaypbl B NPOMK/IMPUHTE 3aKOHYEHbI
event_type =4

message = "intraday_clearing_started"

Hauano npomknvpuHra

event_type =5

message = "clearing_started"

Hayano oCHOBHOro KNMpuHra

event_type = 6

message = "extension_of_limits_finished"
Pa3,£l,BI/I)KKa JIMMUTOB 3aKOH4YeHa
event_type =8

message = "broker_recalc_finished"
[eHexHble cpefcTBa nocsie NPOMK/IMPUHIa NepecUmnTaHbl

4.16. Notok FORTS_MISCINFO_REPL - lononHuTesibHasA crpaBo4vyHasi UH-
thopmauusn
4.16.1. Cxema gaHHbIX

Tabnmupl:

« volat_coeff - Tabnuua c koachduymeHTamy BONaTuIbHOCTH
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4.16.1.1. Ta6nuuya volat_coeff: Tadnuya c koadppuuneHTaMmu BONaTUIbLHOCTU

Ta6n. 67. MNonsa Ta6nuubl volat_coeff

Mone Tun OnucaHune

repliD i8 CnyxebHoe nose noacuUcTeMbl penmkaymm

replRev i8 CnyxebHoe nosne nofAcucTeMbl peninkaumm

replAct i8 CnyxebHoe nose nogcucTeMbl penmkawmm

isin_id i4 YHVKasIbHbIN YACOBOW UAEHTUUKATOP NHCTPYMEHTa

a d16.10 KoathdomumeHT A napameTpuyeckoli KpMBON BOIATU/TbHOCTH
b d16.10 KoadhcpumeHT B napameTpuyeckoii KprBoli BONaTubHOCTH
c d16.10 KoadpchumeHT C napaMeTpryeckoii KpuBoii BONaTubHOCTH
d d16.10 KoadpchuumeHT D napamMeTpryecKoii KpuBoii BONaTuibHOCTH
e d16.10 KoathdomumeHT E napameTpuyeckoli KpMBO BOATU/IbHOCTH
s d16.10 KoathchpumeHT S napameTpuyeckoii KpMBoli BONaTUIbHOCTH

4.17. Notok FORTS_MM_REPL - UHdhopmauua 06 obasarenscreax MM

4.17.1. Cxema gaHHbIX

Tabnuubl:

« fut_MM_info - O6s3aTensctBa MM no dobtouepcam

« opt_MM_info - O6s3aTenscTBa MM no onuvoHam

+ cs_mm_rule - Tabnuua ¢ MHCTPYMeHTaMK /18 NepecyeTa LeHTPabHOro cTpaiika

« mm_agreement_filter - Tabnuua c HOMepamu 1 TMNaMm SOrOBOPOB Ha OKa3aHWe MapKeT-MeNKepCKnx ycayr

4.17.1.1. Ta6nuua fut_MM_info: O6sa3arensctBa MM no chbtouepcam

Ta6n. 68. Mona ta6nuuybl fut_ MM_info

Mone Tun OnucaHune

repliD i8 CnyxebHoe nose nofc1cTeMbl pensinkawmm

replRev i8 Cnyxe6Hoe none noAcucTeMbl pennkaumm

replAct i8 CnyxebHoe none nogcucTemMbl penkaumm

isin_id i4 YHVKa/TbHbIN YACOBOW UAEHTUNKATOP NHCTPYMEHTA

sess_id i4 MaeHTudhmkaTop TOprosoii ceccum

spread d16.5 Cnpef B NyHKTax

price_edge_sell d16.5 LleHa xyLuei 3asaBK/ Ha MPOAAXY, BOLeALel B Cripes,

amount_sells i4 Kon-BO KOHTPaKTOB B 3asiBKax Ha NPOAay, BXOAALLMX B CMPes,
price_edge_buy d16.5 LleHa xygLueii 3asBK/ Ha MOKYTKy, BOLLeALlei B cnpes,

amount_buys i4 Kon-Bo KOHTPaKTOB B 3asiBKkax Ha MOKyMKy, BXOAALLMX B cripes
mm_spread d16.5 Cnpeg no gorosopy

mm_amount i4 Kon-Bo no gorosopy

spread_sign i1 Mpu3Hak: 1 — cnpes He aepxunTtcs, 0 — aepxurca

amount_sign i1 MpusHak: 1 — Ko/-BO He aepxutcs, 0 — aepxurca

percent_time d6.2 MpoueHT BbiNonHeHns ObsA3aTenscTB

period_start t Hauano nepuoga gevicteus npasnia MM

period_end t OkoHuYaHue nepvoga geictens npasua MM

client_code c7 Kof knneHTa

active_sign i4 Mpu3Hak: 1 — 3anuck ypaneHa (ctasa He akTuBHa), 0 — akTuBHa
fulfil_min d6.2 MpoLEHT MUHUMAsTLHOTO UCMOSTHEHNSA 06513aTeNbCTB 3a TOProBYH CECCUID
fulfil_partial d6.2 [MpOLEHT YACTUYHOTO NCMOMHEHN 06A3aTeNbCTB 3a TOProByH CECCUI0
fulfil_total d6.2 [MpOLEHT NOMHOrO NCNOMHEHNSA 0653aTe/IbCTB 3a TOProBY CECCUH
is_fulfil_min i1 Mpy3HaK MUHUMAa/IbHOTO UCMOSTHEHNS 06513aTeNbCTB B TEKYLLMIA MOMEHT
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Mone Tun OnucaHune

is_fulfil_partial i1 MpW3HaK 4YaCTUYHOTO NCNOMHEHNS 06513aTENBLCTB B TEKYLLMIA MOMEHT
is_fulfil_total i1 Mpu3HaK NOMHOro NCNOHEHUS! 06A3aTeNbCTB B TEKYLLMI MOMEHT
agmt_id i4 MpeHTndomkaTop oba3atensctea MM

is_rf i1 Mpu3Hak 06s13aTe/IbCTBA pacyeTHol hpMbl

id_group i4 MpeHTudmkaTop MapkeT-Melikepckoii CBs3KM

MpumeyaHus: B Tabnuue fut MM_info notoka FORTS_MM_REPL TpaHcnunpyoTcs 0653aTenbcTBa MapkeT-MeinkepoB ¢ AeTanv3aumen 1o
CEMU3HAYHOIO K/IMEHTCKOTO KoZa.

4.17.1.2. Ta6nuua opt_MM_info: O6sa3arenbctBa MM no onuynMoHam

Ta6n. 69. Monsa Ta6nuubl opt_ MM_info

Mone Tun OnucaHne

repliD i8 Cnyxe6bHoe none nogcucTembl penkaumm

replRev i8 CnyxebHoe none nogcucTembl penimkaumm

replAct i8 CnyxebHoe nose nofcucTembl pennkawmm

isin_id i4 YHVKasIbHbIN YAC/TOBOW UAEHTUUKATOP NHCTPYMEHTA

sess_id i4 M aeHTrndomkaTop TOproBoii ceccum

spread d16.5 Cnpep B nyHKTax

price_edge_sell d16.5 LleHa xyfLueit 3asBK/ Ha NPoAaxy, BowleaLleli B cnpes,

amount_sells i4 Kon-Bo KOHTPaKTOB B 3asiBkax Ha Mpofaxy, BXOAALMX B cnpes,
price_edge_buy d16.5 LleHa xygLueii 3asBK/ Ha MOKYMKy, BoLleALlei B cnpeq,

amount_buys i4 Kon-Bo KOHTPAKTOB B 3asiBKax Ha MOKYMKY, BXOAALMX B crpes
mm_spread d16.5 Cnpeg no gorosopy

mm_amount i4 Kon-so no gorosopy

spread_sign i1 MpusHak: 1 — cnpef He aepxwuTces, 0 — fgepxuTcs

amount_sign i1 Mpu3sHak: 1 — Kon-Bo He Aepxutcs, 0 — AepxuTca

percent_time d6.2 MpoueHT BbINoNHeHns O6A3aTensCTB

period_start t Hauano nepuoga feiicteust npasnn MM

period_end t OkoHuaHue nepuoga feicteus npasun MM

client_code c7 Kog knneHTa

cstrike_offset d16.5 CMeLLeHne OT LieHTpasIbHOro cTpaiika

active_sign i4 MpusHak: 1 — 3anuck yganeHa (CTana He akTuBHa), 0 — akTUBHA
fulfil_min d6.2 MpoLEHT MUHUMA/ILHOTO UCMOSTHEHUS 06S13aTeNIbCTB 3a TOProBYH CECCUo
fulfil_partial d6.2 [MpOLEHT YaCTUYHOTO NCMOMHEHNS 06A3aTeNbCTB 3a TOProByH CECCUID
fulfil_total d6.2 MpoLEeHT NOAHOTO UCMIONHEHNS 06A3aTeNbCTB 3a TOProByHO CECCUID
is_fulfil_min i1 Mpy3HaK MUHUMAa/IbHOTO UCMOJTHEHNS 06S13aTEeNbCTB B TEKYLLMIA MOMEHT
is_fulfil_partial i1 Mpu3HaK YacTUYHOIO UCMOSTHEHNS 06513aTeNbCTB B TEKYLLMIA MOMEHT
is_fulfil_total i1 Mpu3HaK NOMAHOrO NCNOMHEHNS 06A3aTeNbCTB B TEKYLLMI MOMEHT
agmt_id i4 MpeHTndmkaTop obasatensctea MM

is_rf i1 Mpu3Hak 06a3aTeNIbCTBa pacyeTHOW hupMbl

id_group i4 MaeHTndmkaTop MapkeT-MeliKepcKoli CBA3KM

MpumeyaHus: B Tabnuue opt_ MM_info notoka FORTS_MM_REPL TpaHcupyoTcst 06s3aTenibCTBa MapKeT-MeikepoB ¢ AeTanusauuneii 1o
CEeMV3HaYHOro K/TMEHTCKOrO KoAa.

4.17.1.3. Ta6nuuya cs_mm_rule: Tabnuya ¢ UHCTPyMeHTaMu AJ1s NepecyeTa LeHTPa/IbHOro cTpaiika

Ta6n. 70. Mona tTa6nuubl cs_mm_rule

Mone Tun OnucaHue

repliD i8 CnyxebHoe nose nofcucTeMbl pensinkawmm
replRev i8 CnyxebHoe none noAcucTeMbl penkaumm
replAct i8 CnyxebHoe none nogcucTemMbl penkaumm
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Mone Tun OnucaHune

sess_id i4 MaeHTudhmkaTop TOprosoii ceccum

client_code c4 Kof knueHTa

isin_id i4 YHVKa/TbHbIN YACIOBOW UAEHTUNKATOP NHCTPYMEHTa

4.17.1.4. Tabnuya mm_agreement_filter: TaGnuua c Homepamu n TUNamMmn JOroBOPOB HA OKasaHWe MapKeT-Mei-

KepCKuX ycnyr

Ta6n. 71. NMonsa Ta6nuubl mm_agreement_filter

Mone Tun OnucaHue

repliD i8 CnyxebHoe nose nofcucTeMbl pensinmkawmm
replRev i8 Cnyxe6bHoe none noAcucTeMbl pensimkaumm
replAct i8 Cnyxe6bHoe none nogcucTembl penkaumm
agmt_id i4 MpaeHTndmkaTop gorosopa

is_fut i1 Tun obsAsarenscrsa

agreement c50 Homep porosopa

client_code c7 Koga knneHTa

4.18. Notok FORTS_CLR_REPL - KnupuHrosas nHopmauyus

4.18.1. Cxema gaHHbIX
Tabnuupl:
* money_clearing - KiveHTckne AeHbrv B KNpUHre

« clr_rate - Kypcbl Ba/tOT 1 IHAEKCOB

« fut_pos - nHchopmaumsa 0 NO3ULMOHHOM COCTOSIHUM HA MOMEHT BEUYEPHETO KMPUHTa Mo hblouepcam

e Opt_pos - MHCbOpMauMﬂ 0 NO3NUMOHHOM COCTOAHUN Ha MOMEHT BEeYEepHEero KanpuHra no onuvoHam

o fut_sess_settl - PacyeTHble LeHbl N0 dobloyepcam
* opt_sess_settl - pacyeTHble LieHbl N0 ONuMoHaM
« pledge_details - Tabnuua getanunsayum 3aioros

* money_clearing_sa - KnMeHTckue fieHbIN B KNMprHre

. fut_pos_sa - VIH(bOpMaLI,I/IFI 0 NO3NLUMOHHOM COCTOAHUM Ha MOMEHT BEYEepPHEro KnpuHra no (bbloqepcaM

* opt_pos_sa - VIH(*]OpMaLI,VIFI 0 NO3NUMOHHOM COCTOAHUN HA MOMEHT BEYEePHEro KnnpuHra no onunoHam

e sys_events - Tabnuua cobbITHi

4.18.1.1. Ta6nuuya money_clearing: KnmeHTcKne feHbrv B KIMPUHre

Ta6n. 72. NMonsa Ta6nuubl money_clearing

Mone Tun Onucaxne

repliD i8 CnyxebHoe none nogcucTeMbl penkaumm

replRev i8 CnyxebHoe nosne nogcucTeMbl penmkalmm

replAct i8 CnyxebHoe none nofAcucTembl penkaumm

client_code c7 Koga knneHta

share i1 Tun cyeta

amount_beg d16.2 [eHer Ha Havano fHA

vm dl6.2 BapuauvoHHas mMapxa, BK/IYas BapuauvoHHY0 Mapxy Mo Mapxupye-
MbIM OMLMoHaM

premium d16.2 OnumMoHHasA npemus

pay d16.2 [BmxeHune no cuety

fee_fut di16.2 dbroyepcHbIli GrpxeBoii cbop

fee_opt d16.2 OnLUMOHHbI BrpXeBoii coop

go d16.2 CymmapHoe MO no chbloyepcam 1 onuuoHam
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Mone Tun OnucaHune

amount_end d21.2 Ha koHew, gHA

free d22.2 CB060OAHO cpeacTs
ext_reserve d26.2 [JlononHutenbHbIi peseps

MpumeyaHus:

e [na nHctpymeHToB RUONIA none ext_reserve coaepXuTt CymMMy CpeAcTB, 3ape3epBUpOBaHHbIX Mof BO3MOXHOE U3MEHEHWEe CTaBku

RUONIA

4.18.1.2. Ta6nuua clr_rate: Kypcbl BanoT 1 UHAEKCOB

Ta6n. 73. NMonsa Ta6nuubl clr_rate

Mone Tun OnucaHune

repllD i8 CnyxebHoe nose nogcucTeMbl penmkalmm
replRev i8 Cnyxe6Hoe none noAcucTeMbl pennkaumm
replAct i8 CnyxebHoe nose nogcucTembl penkaumm

rate d16.5 3HaueHve nHaekca

moment t MOMEHT hMKCUPOBaHMS 3HAYEHNS

signs i1 Mpu3Hakn, COOTBETCTBYIOLLME AAHHOMY 3HAYEHWIO
sess_id i4 MaeHTndmkaTop TOproBoii ceccum

rate_id i4 MpaeHTndmkaTop kypca

4.18.1.3. Ta6nuua fut_pos: nucpopmayms o NnO3ULMOHHOM COCTOAHUM HA MOMEHT BeUepHero KJimpuHra no gbio-

yepcam

Ta6n. 74. NMonsa Ta6nuubl fut_pos

Mone Tun OnucaHvne

repllD i8 Cnyxe6Hoe none noAcucTeMbl penkaumm

replRev i8 CnyxebHoe none nogcucTemMbl penkaumm

replAct i8 CnyxebHoe none nogcucTeMbl pennkaumm

isin_id i4 YHWKasIbHbI YNCI0BOIN MAEHTUIMKATOP MHCTPYMEHTa

sess_id i4 MaeHTudmkaTop TOproBoii ceccum

isin c25 CVIMBO/IbHbIN KO UHCTPYMEHTA

client_code c7 Kog knneHTa

account i1 Tun cueta (0 - PP; 1 - BP; 2 - K/IMEHT)

pos_beg i4 Mo3numa Ha Havyano AHA

xpos_beg i8 Mo3numsa Ha Havano aHa (8-6aiToBas Bepcus)

pos_end i4 Mo3numsa Ha KoHew, AHA

xpos_end i8 Mo3numsa Ha koHew, AHs (8-6aliToBas Bepcus)

vm d16.2 CymmapHasi BM no ntoram OCHOBHOTO KAMpPWUHra Ans kiveHTa/oupMbl 1
MHCTpYMEHTa

fee d16.2 CyMMapHbIii c60p ANs kneHTa/dpmbl 1 IHCTPYMEHTa

accum_go d16.2 HakonnexHbliii M

fee_ex d16.2 BupxeBsoii c6op

vat_ex dl6.2 HAC B cocTaBe 6upxeBoro c6opa

fee_cc d16.2 KnvpuHroBbili cb6op

vat_cc d16.2 HAC B cocTaBe KNMPUHIOBOrO cbopa

4.18.1.4. Ta6nuuya opt_pos: nicpopmayus o NO3ULMOHHOM COCTOAHUM HA MOMEHT BeUepHero KJIMpuHra no onuu-

OHam

Ta6n. 75. NMons Ta6nuubl opt_pos

Mone Tun OnucaHve
repllD i8 CnyxebHoe none noAcucTeMbl penimkaumm
replRev i8 CnyxebHoe none nogcucTembl penkaumm
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Mone Tun OnucaHune

replAct i8 CnyxebHoe none nofcucTeMbl pennkaumm

isin_id i4 YHVKasbHbIN YACIOBOW UAEHTUUKATOP NHCTPYMEHTA

sess_id i4 MaeHTndomkaTop TOproBoii ceccum

isin c25 CWMBOJIbHbIN KO MHCTPYMEHTA

client_code c7 Kog, knneHTa

account i1 Tun cyeta (0 - P®; 1 - B®P; 2 - KNNEHT)

pos_beg i4 Mo3nyma Ha Havaso gHA

xpos_beg i8 Mo3nymsa Ha Havano gHsA (8-6aliToBas Bepcus)

pos_end i4 Mo3numa Ha KoHew, AHA

xpos_end i8 Mo3unums Ha KoHel, AHSA (8-6aliToBast Bepcus)

vm d16.2 CymmapHas BM no utoram OCHOBHOIO KAWPWHIa A5 KNneHTa/thvpmbl 1
UHCTpymeHTa. PaBHo cymme noneii VAR_MARG_P 1 VAR_MARG_D

fee d16.2 CyMMapHbIi c6op A1 KIMeHTa/prpmbl U MHCTpyMeHTa. CoBnagaert ¢ no-
nem SBOR 3 oTyeToB

fee_ex d16.2 BupxeBsoii c6op

vat_ex d16.2 HAC B cocTaBe 6upxeBoro céopa

fee_cc d16.2 KnupuHroBbliii cb6op

vat_cc d16.2 HAC B cocTaBe KNMPUHIOBOTO cbopa

4.18.1.5. Ta6nuua fut_sess_settl: PacueTHble LeHbl N0 hbloyepcam

Ta6n. 76. Mona ta6nuybl fut_sess_settl

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nofAcucTeMbl pennkaumm

replRev i8 CnyxebHoe nose nogcucTeMbl pensmkalmm

replAct i8 Cnyxe6bHoe none noAcucTeMbl penkaumm

sess_id i4 M aeHTndmkaTop TOproBoii ceccum

date_clr t [ata knupuHra

isin c25 CVMBO/IbHbIN KO MHCTPYMEHTA

isin_id i4 YHVKasTbHbIN YCOBOW UAEHTUMUKATOP NHCTPYMEHTA
settl_price d16.5 PacueTHas LeHa

4.18.1.6. Ta6nuuya opt_sess_settl: pacueTHble LeHbI NO ONUMOHaM

Ta6n. 77. Nona Ta6nuybl opt_sess_settl

Mone Tun Onucaxune

repliD i8 CnyxebHoe none nogcucTeMbl pennkaumm

replRev i8 CnyxebHoe nosne nogcucTeMbl penmkalmm

replAct i8 CnyxebHoe none noAcucTemMbl penkaumm

sess_id i4 MaeHTndomkaTop TOproBoii ceccum

date_clr t [ata knupuHra

isin c25 CVMBO/IbHbIN KO UHCTPYMEHTA

isin_id i4 YHVKa/IbHbIN YACOBOM NAEHTUGMKATOP UCTPYMEHTA
volat d16.5 BonatunibHOCTL onuuoHa

theor_price d16.5 TeopeTnyeckas LeHa onuuoHa

4.18.1.7. Ta6nuua pledge_details: Ta6nuua getannsauyum 3asioros

Ta6n. 78. Nona tTa6nuubl pledge_details

Mone Tun OnucaHue

repllD i8 CnyxebHoe nose nogcucTeMbl penmkalmm
replRev i8 Cnyxe6Hoe none nofAcucTemMbl penikawumm
replAct i8 CnyxebHoe none nogcucTemMbl penkaumm
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Mone Tun OnucaHune

client_code c7 Kog, knneHTa

pledge_name c10 Kop nHocTpaHHO BaToThl MW LIEHHOW Bymaru

amount_beg d10.0 KonnuecTtso LieHHbIX 6ymar v MHOCTPaHHOW BaUTHOThl HA HaYano ceccumn

xamount_beg d26.2 KonmyecTBO LEHHbIX Bymar unm MHOCTPaHHOM BaUTiOTbl HA HaYalo ceccum

pay d10.0 CyMMa BBOAOB-BbIBOAOB B LUTYKaX LEHHbIX GyMar Wy MHOCTpaHHOl Ba-
NoThbI

xpay d26.2 CymMMa BBOAOB-BbIBOAOB B LUTYKaX LiEHHbIX GymMar vnaum MHOCTpaHHol Ba-
NKoThI

amount d10.0 KonmuectBo LieHHbIX Gymar uam MHOCTPaHHON BasltloTbl Ha TEKYLLUWIA MO-
MeHT

xamount d26.2 KonmyecTBO LEHHbIX Bymar Wi MHOCTPAHHOM BaslloTbl HA TEKYLMIA MO-
MeHT

rate d16.5 OueHoYHasa CTOMMOCTb €UHULLbI MHOCTPAHHOW BasltoThbl AW OAHOW LiEH-
Hoii Bymaru B pyonsix P®

amount_beg_money d16.2 KonnuecTtBo LieHHbIX Bymar 1M MHOCTPaHHOM BantoTbl Ha Ha4Yaslo ceccum
B py6nsax P®

xamount_beg_money d26.2 KonnuecTtso LeHHbIX Bymar nam MHOCTPaHHOM BastoTbl Ha Ha4Yaslo ceccum
B pybnsx P

pay_money d16.2 Cymma BBOAOB-BbIBOAOB B LUTYKax L€HHbIX Gymar uam MHOCTpaHHOW Ba-
NoThI B py6nsx Po

Xpay_money d26.2 CyMMa BBOAOB-BbIBOAOB B LUTYKaX LEHHbIX GyMar Wy MHOCTpaHHOl Ba-
NoTbI B pyonsax PO

amount_money d16.2 KonnmuectBo LieHHbIX Gymar uam MHOCTPaHHOM BasltloTbl Ha TEKYLLUWIA MO-
MEHT B py6nsx P®

Xamount_money d26.2 KonmuectBo LieHHbIX Gymar uam MHOCTPaHHON BasltloTbl Ha TEKYLLUWIA MO-
MEHT B py6nisix P®

com_ensure i1 Tun cpencTB obecneyeHnst

MpumeyaHus:

« lMone amount_money - KofM4ecTBO LEHHbIX Bymar v MHOCTPaHHOW BasltoTbl Ha TeKyLuiA MOMeHT (B py6nsax P®) (paccuutbiBaetcs
Kak «amount» * «rate»)

« lMone amount_beg_money - KoiMyecTBO LieHHbIX ByMar WM MHOCTPaHHOM BastoThl HA Ha4Yas10 ceccun (B pyonsix P®) (paccunTbiBaeTcs
Kak «amount_beg» * «rate»)

+ Mone pay_money - CyMMa BBO/J0B-BbIBOZIOB B LUTYKaX LIEHHLIX GyMar Uiy MHOCTPaHHO BasioTkl (B py6nsx P®) (paccunTbiBaeTcs Kak
«pay» * «rate»)

* [None com_ensure - Tun cpeacTs obecnevyeHus:

0 cpepacTBa YaCTUYHOTO obecneyeHus;

1 cpeacTBa NOAHOMO o6ecneyeHus.

4.18.1.8. Ta6nuua money_clearing_sa: KnneHTckue fieHbIN B KJIMPUHTe

Ta6n. 79. NMonsa Ta6nuubl money_clearing_sa

Mone Tun OnucaHne

repliD i8 CnyxebHoe none nogcucTembl penmkaumm
replRev i8 CnyxebHoe none nogcMcTeMbl pennkaumm
replAct i8 CnyxebHoe nosne nogcucTeMbl penmkalmm
settlement_account cl2 PacueTHbIli Kopg,

share i1 Tun cueta. 0 - py6nn, 1 - 3anoru.
amount_beg d26.2 [JeHer Ha Hauano gHA

vm d26.2 BapuauvoHHas mapxa

premium d26.2 OnunoHHasa npemusa

pay d26.2 [iBWXeHune no cyety

fee_fut d26.2 dbouepCcHbI GupxeBoli c6op
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Mone Tun OnucaHune

fee_opt d26.2 OnuVoHHbI Gupxesoli cbop

go d26.2 CymmapHoe 'O no dbtoyepcam v onumoHam
amount_end d26.2 Ha koHew, aHs

free d26.2 CBob60ogHO cpeacTs

4.18.1.9. Ta6nuua fut_pos_sa: nHcpopmaums 0 NO3NLMOHHOM COCTOSSHUM HA MOMEHT BEYEpPHEro K/IMpuHra no
¢brouepcam

Ta6n. 80. Monsa ta6nuybl fut_pos_sa

Mone Tun OnucaHvne

repllD i8 Cnyxe6Hoe none nNoAcucTeMbl pensimkaumm

replRev i8 CnyxebHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe none noAcucTeMbl pennkaumm

isin_id i4 YHWKasIbHbI YNCI0BOIN MAEHTUIMKATOP MHCTPYMEHTa

sess_id i4 MaeHTudmkaTop TOproBoii ceccum

isin c25 CVIMBO/IbHbIN KO UHCTPYMEHTA

settlement_account cl2 PacueTHbIli Kog,

pos_beg i4 Mo3numsa Ha Havyano AHA

Xpos_beg i8 Mo3unumsa Ha Havano aHA (8-6aiiToBas Bepcus)

pos_end i4 Mo3nyms Ha KoHew, oHS

xpos_end i8 Mo3numsa Ha KoHel, aHSA (8-6aliToBas Bepcus)

vm d26.2 CymmapHas BM no utoram OCHOBHOIO KAWPWHIa A8 KneHTa/chmpmbl v
WHCTpPYMEHTa

fee d26.2 CyMMapHbIii c6op ANs KneHTa/npmbl 1 UIHCTPYMEHTA

fee_ex d26.2 BuipxeBoii c6op

vat_ex d26.2 HAC B cocTaBe 6upxeBoro céopa

fee_cc d26.2 KnupwuHrosblii c6op

vat_cc d26.2 HAC B cocTaBe KAMpUHroBoro cbopa

4.18.1.10. Ta6nuua opt_pos_sa: UHopmauyus 0 NO3MLUOHHOM COCTOSIHUMN HA MOMEHT BEUEPHEro K/IMPUHra no
onuuoHam

Ta6n. 81. Monsa Taénuybl opt_pos_sa

Mone Tun Onucaxne

repliD i8 CnyxebHoe none nogcucTeMbl pennkaumm

replRev i8 CnyxebHoe nosne nogcucTeMbl penmkalmm

replAct i8 Cnyxe6bHoe none nofAcucTemMbl pennkaumm

isin_id i4 YHVKa/TbHbIN YACTOBOW UAEHTUNKATOP NHCTPYMEHTa

sess_id i1 MaeHTndmkaTop TOproBoi ceccum

isin c25 CVMBO/IbHbIN KOL MHCTPYMEHTA

settlement_account cl2 PacueTHbIli Kopg,

pos_beg i4 Mo3nyms Ha Havyano gHsA

Xpos_beg i8 Mo3numsa Ha Hauano aHa (8-6avitoBas Bepcus)

pos_end i4 Mo3numsa Ha KoHew, oHA

xpos_end i8 Mo3mums Ha KoHel, AHSA (8-6aliToBast Bepcus)

vm d26.2 CymmapHas BM no utoram OCHOBHOIO KMPWHIra ANs KnverTa/cmpmbl v
uHCTpymeHTa. PaBHo cymme noneii VAR_MARG_P 1 VAR_MARG_D

fee d26.2 CyMMapHbIin c60p 418 knneHTa/chvpmbl U MHCTpyMeHTa. CoBnagaet ¢ no-
nem SBOR u3 otyeToB

fee_ex d26.2 BupxeBsoii c6op

vat_ex d26.2 HAC B cocTaBe 6upxeBoro c6opa

fee_cc d26.2 KnvpuHrosblili c6op

98



Lnto3 SPECTRA Plaza-2

Mone

Tun

OnucaHue

vat_cc

d26.2

HAC B cocTaBe KNMPUHIOBOroO cbopa

4.18.1.11. Ta6nuua sys_events: Taénuua co6bITUiA

Ta6n. 82. NMona Ta6énuubl sys_events

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nofgcucTeMbl pennkaumm
replRev i8 CnyxebHoe nose nogcucTeMbl penmkawmm
replAct i8 Cnyxe6bHoe none noAcucTeMbl penmkaumm
event_id i8 YHUKa/TbHbI naeHTUdunKaTop cobbiThs
sess_id i4 Homep ceccun

event_type i4 Tun cobbITuA

message c64 OnuncaHue cobbITus

MpumeyaHus:

¢ B0o3MOXHble TVMNbl COOLITUIA:

event_type =3
message = "clearing_data_ready"
[oTOBbI faHHblE NOC/Ie OCHOBHOIO KMPUHTa

event_type =9
message = "clearing_data_correct”

[aHHble Noc/ie 0OCHOBHOTO KNMPUHIa NPoBepeHbl, KOPPEKTUPOBKY OTNPaB/IEHbI

4.19. MNotok RTS_INDEX_REPL - bupeBble UHAEKCbI

4.19.1. Cxema gaHHbIX
Tabnmupl:

* rts_index - Tabnuua nHaekcos

4.19.1.1. Ta6nuuya rts_index: Tabnuuya HAEKCOB

Taﬁnmu,a COAEPXNT AaHHbIE O 3HAYEHUAX 6VIp)KeBbIX NHOEKCOB.

Ta6n. 83. Monsa Taénuubl rts_index

Mone Tun OnucaHvne

repllD i8 CnyxebHoe nose noAcucTeMbl penmkawmm

replRev i8 CnyxebHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe nosie NoACUCTEMbI penimkKaLmm

name c25 Mma nHpekca

moment t MoMeHT nocnefHero pacyera

value dis.4 3HauyeHve nHaekca

prev_close_value di8.4 3HaueHVe NHAEKCA Ha 3aKpbiTUe NpeaplayLleli TOproBoit ceccum

open_value di8.4 3HaueHve nHaekca Ha OTKPbITVE TekyLLel TOproBoli ceccum

max_value dis.4 MakcrMmanbHOe 3Ha4YeHre NHAeKca B TeYEHE TeKyLLLei TOproBoii ceccum

min_value dis.4 MuHMMasIbHOE 3HaYeHVe NHAeKca B TeYeHNe TeKyLLei TOproBoii ceccum

usd_rate d10.4 [ns nHOeKcoB, B KOTOPbIX YUYNTbIBAIOTCS Kak pybneBble, Tak U fo/1apo-
Bbl€ LieHbl MIHCTPYMEHTOB — Kypc py6nsi K fon1apy, MCNonb30BaBLUMACA A1
pacueTta

cap di8.4 Kanutanusauusa 6ymar, BXOAALLMX B UHAEKC

volume di8.4 O6bEM CaenoK, BXOAALLMNX B UHAEKC

4.20. MNotok RTS_INDEXLOG_REPL - cTopus 3Ha4€HNiA NHOEKCOB

4.20.1. Cxema gaHHbIX

Tabnuupl:
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* rts_index_log - XXypHan 3Ha4yeHuit nHaeKcoB

4.20.1.1. Ta6nuua rts_index_log: XXypHan 3Ha4yeHuiA UHAEKCOB

Ta6nV|u,a COAEPXUT XYpHan 3HaueHui 6VIp)KeBbIX NHOEKCOB 3a TeKyLLI,VIVI OeHb. OuncTka Taﬁfll/ILl,bI npon3BoANTCA BO BPEMA HOYHbLIX perna-

MEHTHbIX paboT.

Ta6n. 84. NMonsa Ta6nuuebl rts_index_log

Mone Tun OnucaHvne

repllD i8 CnyxebHoe nose nogcucTeMbl penmkawmm

replRev i8 Cnyxe6bHoe none noAcucTemMbl penvkaumm

replAct i8 CnyxebHoe none nogcucTemMbl penkaumm

name c25 ma nHpekca

moment t MoMeHT nocnegHero pacyera

value di18.4 3HayeHne nHgekca

prev_close_value di8.4 3HaueHve NHAeKca Ha 3aKkpbiTve npeablayLleil TOproBoi ceccum

open_value di8.4 3HaueHve nHaeKca Ha OTKPbITVEe TekyLLel TOproBoli ceccum

max_value d1s8.4 MakcumMasnibHoe 3Ha4YeHne NHAEeKca B TeYeHne TekyLLei TOproBoii ceccum

min_value d18.4 MuH1MasIbHOE 3HauYeHne NHAEeKca B TeHeHne TekyLeil TOproBoii ceccum

usd_rate d10.4 [Ns VHOEKCcoB, B KOTOPbIX YUMTLIBAKOTCS Kak pybnesble, Tak v [on1apo-
Bbl€ LiEHbI MHCTPYMEHTOB — KypcC py6nsi K 40n1apy, UCMNob30BaBLUNIACA 415
pacyeta

cap di8.4 Kanutanusauusa 6ymar, BXOAALLMX B UHAEKC

volume di8.4 O6bEM CcaenoK, BXOAALLMNX B UHAEKC

4.21. Notok FORTS_VM_REPL - BapnaynoHHaa mapxa

4.21.1. Cxema gaHHbIX

Tabnmupl:

« fut_vm - BapuaymoHHas mapxa no gbtouepcam
* opt_vm - BapraumnoHHas mapxa no onuuoHam
« fut_vm_sa - BapraunoHHaa mapxa no dbrodepcam
. opt_vm_sa - BapVIaLWIOHHaFI Mapxa no onunoHam
4.21.1.1. Ta6nuua fut_vm: BapuaynoHHasa mapxa no dbrouepcam

Ta6n. 85. Mona taénuubl fut_vm

Mone Tun OnucaHve

repllD i8 Cnyxe6bHoe none noAcucTeMbl penkaumm

replRev i8 CnyxebHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe none nofAcucTeMbl pennkaumm

isin_id i4 YHVKasbHbIN YAC/IOBOW UAEHTUUKATOP NHCTPYMEHTA

sess_id i4 MaeHTndmkaTop TOproBoii ceccum

client_code c7 Koga knneHTa

vm d16.5 HakonneHHas no caenkam sapnauyoHHas mapxa no gbloyepcam, paccum-
TaHHas no TekyLell KOTMPOBKe

vm_real d16.5 HakonneHHas no caenkam BapualMoHHasa Mapxa no bloyepcam, paccum-
TaHHaA No TekyLel pbIHOYHOM KOTUPOBKE

4.21.1.2. Ta6nuuya opt_vm: BapuauymoHHasa map)xa no onwyuMoHam

Ta6n. 86. Mona tabnuubl opt_vm

Mone Tun OnucaHue
repliD i8

Cny)KeﬁHoe nosie noagcucTemMsbl penmkalmn
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Mone Tun OnucaHune

replRev i8 CnyxebHoe none nofcucTeMbl pennkaumm

replAct i8 CnyxebHoe nose nogcucTeMbl penmkalmm

isin_id i4 YHVKa/TbHbIN YACIOBOW UAEHTUNKATOP NHCTPYMEHTa

sess_id i4 M aeHTudmkaTop TOproBoi ceccum

client_code c7 Kog, knneHTa

vm d16.5 HakonneHHast no caenkam BapuaLlyoHHas MapXxa no MapXxupyembiM on-
LiMOHaM, paccunTaHHas no TekyLlei OnuMOHHON KOTVPOBKe

vm_real d16.5 HakonneHHas no caenkam BapuauyioHHas Mapxa no MapXxupyembiM on-
LiMoOHaM, paccunTaHHas no TekyLlei OnUMOHHON KOTVPOBKe

4.21.1.3. Ta6nuuya fut_vm_sa: BapuaunoHHaa mapxxa no ¢brouepcam

Ta6n. 87. Mona ta6nuybl fut_vm_sa

Mone Tun OnucaHvne

repllD i8 Cnyxe6bHoe none noAcucTeMbl penikawmm

replRev i8 CnyxebHoe none nogcucTemMbl penkaumm

replAct i8 CnyxebHoe none nogcucTemMbl penkaumm

isin_id i4 YHWKasIbHbIA YNCI0BOI MAEHTUIMKATOP MHCTPYMEHTa

sess_id i4 MaeHTudmkaTop TOproBoii ceccum

settlement_account cl2 PacueTHbI Kog,

vm d26.2 HakonneHHas no caenkam sapuauyoHHas mapxa no dbloyepcam, paccum-
TaHHas no TekyLell KOTMPOBKe

vm_real d26.2 HakonneHHas no caenkam sapnauyoHHas mapxa no bloyepcam, paccum-

TaHHasl No TekyLUeil pbIHOUHO KOTUPOBKE

4.21.1.4. Ta6nuua opt_vm_sa: BapnaymoHHasa mapxa no onunoHam

Ta6n. 88. Monsa ta6nuybl opt_vm_sa

Mone Tun OnucaHue

repliD i8 CnyxebHoe none nofcucTeMbl pennkaumm

replRev i8 CnyxebHoe nose nogcucTeMbl penmkawmm

replAct i8 CnyxebHoe none nogcucTembl penkaumm

isin_id i4 YHVKa/TbHbIN YACTOBOW UAEHTUMNKATOP NHCTPYMEHTa

sess_id i4 MaeHTudmkaTop TOproBoii ceccum

settlement_account cl2 PacueTHbIli Kopg,

vm d26.2 HakonneHHas no caenkam BapuaLyioHHas Mapxa no MapXxupyembiM on-
LiMOHaM, paccunTaHHas no TekyLlei OnuMOHHOI KOTVPOBKe

vm_real d26.2 HakonneHHas no caenkam BapuaLlyioHHas Mapxa rno MapxupyembiM on-

LUMOHaM, paccHnTaHHas no TeKyLIJ,eVI 0I'ILWIOHHO|7I KOTUpOBKe

4.22. Notok FORTS VOLAT REPL - BonatunbHoOCTb

4.22.1. Cxema gaHHbIX

Tabnmupl:

« volat - BonatunbHoOCTb

4.22.1.1. Ta6nuua volat: BonatunbHOCTb

Ta6n. 89. Mona tabnuybl volat

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTeMbl penmkaumm

replRev i8 CnyxebHoe nose nofcucTeMbl peninkasmm

replAct i8 Cnyxe6bHoe none noAcucTeMbl pensimkaumm

isin_id i4 YHVKa/TbHbIN YACTOBOW UAEHTUUNKATOP NHCTPYMEHTa
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Mone Tun OnucaHune

sess_id i4 MaeHTudhmkaTop TOprosoii ceccum

volat d16.5 BonatunibHOCTb onuuoHa

theor_price d16.5 TeopeTnyeckas LeHa onuuoHa

theor_price_limit d16.5 TeopeTnyeckas LeHa onuuoHa ¢ y4eToM IMMUTOB
up_prem d16.5 BepxHWii N(MUT NPeMUK MO ONUMOHY

down_prem d16.5 HWKHUIA NUMUT NPEMUU NO ONUMOHY

4.23. Notok FORTS_INFO_REPL - JlononHutenbHas cnpaBoyHas UH(opma-
uus

4.23.1. CxemMma gaHHbIX
Tabnmupl:
* base_contracts_params - [NapameTpbl 6a30BbIX KOHTPAKTOB
« futures_params - MapameTpbl obrO4EPCOB
« virtual_futures_params - NapameTpbl BUPTYasibHbIX DbIOYEPCOB
« options_params - MapameTpbl ONLMOHOB
« sys_events - Tabnuua co6bITui
4.23.1.1. Ta6nuuya base_contracts_params: MapameTpbl 6a30BbIX KOHTPAKTOB

Ta6n. 90. NMona Ta6nuubl base_contracts_params

Mone Tun OnucaHve

repllD i8 Cnyxe6bHoe none nogcucTemMbl penkaumm
replRev i8 CnyxebHoe none nogcucTembl penkaumm
replAct i8 CnyxebHoe nosne nofcucTeMbl peninkaumm
code_vcb c25 Kof 6a30BOro KOHTpakTa

code_mcs c25 Kop, MeXKOHTpakTHOro cnpaja

volat_num i1 KonnuectBo KpyBbIX BONATUNBHOCTH

points_num i1 KonuuyecTtBo Touek pucka

subrisk_step f LLlar noaTo4ek pucka

is_percent i1 Mpu3Hak KOHTpakTa

percent_rate d16.5 MpoueHTHasn cTaBKa (419 KOHTPaKTOB Ha CTaBKW)
currency_volat d16.5 BonatnnbHOCTb Kypca BantoTbl

is_usd i1 Mpu3Hak pacueTa B goniapax

somc f CraBka 'O no HenoKpbITbIM Npogaxam (B py6/six)
MpumeyaHus:

 Mone is_percent MOXET NPUHUMATb CefytoLMe 3HaAYeHUR:
0 06bIuHbIV hblovepc
1 npoueHTHBbIV hblovepc
2 dbbloyepc Ha Norogy 1 3NeKTpuyecTso
3 (pbrouepc Ha eBPOOOHAbI
4 dbtoyepc Ha cTasky PEMNO
4.23.1.2. Ta6nuua futures_params: MapameTpbl hblouepcoB

Ta6n. 91. NMona ta6nuubl futures_params

Mone Tun OnucaHve

repliD i8 CnyxebHoe nose nogcucTeMbl pensmkawmm
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Mone Tun OnucaHune

replRev i8 CnyxebHoe none nofcucTeMbl pennkaumm
replAct i8 CnyxebHoe nose nogcucTeMbl penmkalmm
isin c25 M aeHTudmKaTop MHCTpYMeHTa

isin_id i4 YHUKaJ/TbHbI YAC/TOBOI NAEHTUMKATOP MHCTPYMEHTA
code_vch c25 Kog, 6a30B0ro KoHTpakTa

limit f NiuMuT KONebaHus LieHbl KOHTPakKTa
settl_price d16.5 PacueTHas ueHa

spread_aspect i1 Mpu3Hak BXOXAeHWs B CNpag

subrisk i1 [Mpu3Hak yyeTa pucKoB No NOATOYKAM pUcKa
step_price f LleHa MYHUManbHOrO Wara

exp_date t [Jara akcnupauum

settl_price_real d16.5 PeanbHas pacueTHas LeHa dbloyepca
min_step f MUWHUMasTbHBIV War M3MEHEHNS LieHbl
spot_signs i1 Mpu3Hak cnoT-hblovepca

MpumevaHus:

 Mone spread_aspect MOXeT NPUHMMATL CreAytoLime 3HaUYEHNS:
0 He BxoguT B Crnpag
2 BX0OAUT B MEXMECSAUHBIA Cnpag,

« [Mone spot_signs MOXeT NPUHMMATb CeAyHoLMe 3HAYEHUS:
0 OG6blI4YHbIN thbtouepc
1 Cnor
3 TnasHbI cnoT

4.23.1.3. Ta6nuua virtual_futures_params: MapameTpbl BUPTyasibHbIX (hblOYEPCOB

Ta6n. 92. Nona tTaénuubl virtual_futures_params

Mone Tun OnucaHue

repllD i8 CnyxebHoe nose nogcucTeMbl penmkawmm

replRev i8 Cnyxe6bHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe nosie NnoacuUcTeMbl penmkaymm

isin c25 M aeHTndmkaTop MHCTpYMeHTa

isin_base c25 Kof peanbHoro dbtoyepca

is_net_positive i1 Mpu3Hak yyeta NoNoXUTENbHbIX PUCKOB N0 faHHOMY BUPTYaslbHOMY (Oblo-
yepcy

volat_range f Kopugop BonatuibHOCTH

t_squared f BenununHa kBaApaTtHOro KOpHS U3 BPEMEHMW [0 3KCnMpauumn onuuoHoOB Ha
[aHHbIli BUPTYasbHbIl (hblovepc

max_addrisk f OrpaHuyeHve ceepxy Ha OMOMHUTENbHbIE PUCKU

a f MapameTp a

b f MapawmeTp b

c f MapameTp ¢

d f MapameTtp d

e f MapameTtp e

s f MapameTp s

exp_date t [Jata skcnupauum

fut_type i1 Mpun3HaK MapXHaIbHOM CUCTEMbI PaCYETOB /151 ONLMOHOB, MPUBA3AHHbIX
K 4aHHomy BO

use_null_volat i1 Mpu3Hak HyneBoli BONaTULHOCTM
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4.23.1.4. Ta6nuuya options_params: NMNapameTpbl ONUNOHOB

Ta6n. 93. Monsa Ta6nuubl options_params

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nofcucTeMbl pennkaumm

replRev i8 CnyxebHoe nose nogcucTeMbl penimkawmm

replAct i8 CnyxebHoe none nogcucTembl penkaumm

isin c25 M aeHTndmkaTop MHCTPYMeHTa

isin_id i4 YHWKasIbHbI YNCI0BOIN MAEHTUIMKATOP MHCTPYMEHTa
isin_base c25 Kof BupTyasibHOro gobtovepca

strike d16.5 CTpalik onuuoHa

opt_type i1 Twn onumoHa: 1 - PUT, 2 - CALL

settl_price d16.5 PacueTHas LeHa

4.23.1.5. Tabnuuya sys_events: Ta6nuya coobITUiA

Ta6n. 94. Nona Ta6nuubl sys_events

Mone Tun OnucaHve

repllD i8 Cnyxe6Hoe none nNoAcucTeMbl pensimkaumm
replRev i8 Cnyxe6bHoe none nogcucTembl penkaumm
replAct i8 CnyxebHoe none nogcucTembl penkaumm
event_id i8 YHUWKabHbI naeHTurkaTop cobbITus
sess_id i4 Homep ceccumn

event_type i4 Tun cobbITus

message c64 OnucaHune cobbITUSA

MpumeyaHus:

» B0O3MOXHble TWMbl COGLITHI

event_type =1
message = "session_data_ready"

3akoHuYeHa 3arpyska faHHbIX U3 KIMPUHIOBOW CUCTEMbI B TOPTOBYIO Nepes, HauasioM HOBOW TOProBoli ceccum

event_type =6
message = "extension_of _limits_finished"
PaszgBukka TMMWTOB 3aKOHYeHa

4.24. Notok FORTS_TNPENALTY_REPL - NHcdhopmauumsa o coopax 3a TpaH3ak-

Lmu

4.24.1. Cxema gaHHbIX

Tabnuupbl:

» fee_all - Hdpopmaums o KonmyecTse HauMCNEHHbIX 6annoB

« fee_tn - JeTanmanpoBaHHasi MHHOPMALYS MO KONIMUECTBY HEKOPPEKTHBIX TPaH3aKLMii

4.24.1.1. Ta6nuua fee_all: Unchopmaymsa o konmuecTBe HAUNCIEHHbIX GaI0B

Ta6n. 95. Mona ta6nuybl fee_all

Mone Tun OnucaHne

repliD i8 CnyxebHoe nosie NoAcUCTEMbI penimKaLmn
replRev i8 CnyxebHoe none nofgcucTeMbl pennkaumm
replAct i8 CnyxebHoe nose noacucTeMbl penmkawmm
time u8 Bpems

p2login c64 JNloruH

sess_id i4 Homep ceccun
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Mone Tun OnucaHune
points i4 Konnuyectso HauMcneHHbIX 6as1/10B 3a CekyHay 13 time
fee d16.2 C60p 3a HEKOPPEKTHbIE TpaH3aKL M1 K MOMEHTY time

4.24.1.2. Ta6nuua fee_tn: fleTaninsnpoBaHHasA MHIOPMALMA MO KONUECTBY HEKOPPEKTHbIX TPaH3aKLuii

Ta6n. 96. Nona Taénuybl fee_tn

Mone Tun OnucaHune

repllD i8 Cnyxe6bHoe none noAcucTembl penkaumm
replRev i8 CnyxebHoe nosie NoacUcTeMbl penmkalmn
replAct i8 CnyxebHoe none nofcucTeMbl peninkaumm
time u8 Bpewms

p2login c64 NorvH

sess_id i4 Homep ceccumn

tn_type i4 Tvin TpaH3akuun

err_code i4 Kof owm6km

count i4 KonuyecTBO HEKOPPEKTHBIX TPaH3aKLmWii

4.25. MNotok MOEX_RATES_REPL - Kypcbl BantoT OH-naiiH

4.25.1. Cxema gaHHbIX

Tabnmupl:

¢ curr_online - 3HaueHUsi KypcoB BaslIlOT

4.25.1.1. Ta6nuya curr_online: 3Ha4yeHus KypcoB Bantot

Ta6n. 97. NMona tabnuybl curr_online

Mone Tun OnucaHune

repllD i8 CnyxebHoe nosne nogcucTeMbl penmkawmm
replRev i8 Cnyxe6bHoe none nofAcucTemMbl pennkawumm
replAct i8 CnyxebHoe none nogcucTemMbl penkaumm
rate_id i1 M aeHTudmkaTop BaslOThl niarexa

value d16.5 TeKyLLWiA Kypc BatoTbl nnaTexa

moment t Bpems pacyéTa kypca BasloTbl niarexa

4.26. Notok FORTS_FORECASTIM_REPL - lNporHo3 puckoB nocrsie BO3MOX-

HOW pasaBMKKU

4.26.1. Cxema gaHHbIX

Tabnmupl:

« part_sa_forecast - MporHo3 o6bema cBo60AHbIX cpeacTs Ans PK.

« part_forecast - MporHo3 no 06beMy CBO60AHbLIX CPEACTB, G/I0KMPOBOK 1 3a/10r0B A1 BO.

4.26.1.1. Ta6nuuya part_sa_forecast: NMporHos o6bema cBo60AHbIX cpeacTB Ana PK

Ta6n. 98. NMons Ta6nuubl part_sa_forecast

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTembl penkaumm
replRev i8 CnyxebHoe nosne nofcucTeMbl pennkaumm
replAct i8 CnyxebHoe nose nogcucTeMbl penmkalmm
settlement_account cl2 PacuyeTHbIii kof

money_free d26.2 CBobogHo geHer
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Mone

Tun

OnucaHue

MarketDataRev

Homep nocnefHero naMeHeHus faHHbIX (3HadeHve nons replRev) B noto-
Kax 3asBOK W CAENOK, MonasLLEro B pacyeT NporHosa obecnevexuns. 3a-
ABKM W cAEeNKN CO 3HadyeHuaMM replRev meHblie, yem MarketDataRev,
yuTeHbl B MPOrHose. 3asiBKn 1 CAENKM CO 3HaueHussMu replRev 6onblue,
yem MarketDataRev, HE yuTeHbl B nporHo3se. Mogpo6Hoe onvcaHve nons
replRev npusegeHo B pasgene 3.3.1. CnyxebHble NoNs penvkaumn.

4.26.1.2. Ta6nuua part_forecast: MporHo3 no o06bemy cBoOGOAHbLIX CPeACTB, 6/IOKUPOBOK U 3a510roB gns 6P

Ta6n. 99. Nonsa Ta6nuubl part_forecast

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTembl pennkaumm

replRev i8 CnyxebHoe none nogcucTembl penavkauum

replAct i8 Cnyxe6bHoe none nNoAcucTeMbl pensimkaumm

client_code c7 Kog B®

money_free d26.2 CB060aHO aeHer

money_blocked d26.2 3a6/10kMpoBaHo feHer

pledge_free d26.2 CB060/HO 3a/10roB

pledge_blocked d26.2 3a6/10kMpoBaHO 3as1070B

MarketDataRev i8 Homep nocnegHero n3ameHeHns gaHHbIx (3HaveHne nons replRev) B noto-

Kax 3asBOK W CAE/NOK, MonaBsLLEro B pacyeT NporHosa obecnevexus. 3a-
ABKM M cAeNKM CO 3HadyeHusMu replRev meHblie, yem MarketDataRev,
yuTeHbl B MPOrHo3e. 3asiBKn 1 CAENKM CO 3HauyeHusMu replRev 6onblue,
yem MarketDataRev, HE yuTeHbl B nporHo3se. Mogpo6Hoe onvcaHve nons
replRev npusegeHo B pasgene 3.3.1. CnyxebHble Noas penvkaumn.
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5. OnncaHue KomaHpg,

5.1. MeTog FutAddOrder - lo6aBneHne 3asABKU

Twvn coobueHns: 64

Tun OTBETHOro coo6LeHns: 101

Ta6n. 100. Bxogsuwue napameTpbl

Nms napameTtpa Tvn 3HauyeHne no | Onucaxuvne
yMO4aHuio

isin c25 Kop, nHCTpymeHTa

client_code c3 Ko knueHTa

type i4 Bupg 3asaBku

dir i4 HanpaeneHus 3aaBkn

amount i4 KonuuyecTtBo eamHUL, MHCTPYMeHTa

price cl7 LleHa 3aaBku

comment c20 Mone koMmeHTapus. [obaBnserca B 3asBKy, CAenky. Moxer
1Ccnonb30BaTbCsA N0 COGCTBEHHOMY YCMOTPEHUIO pa3paboTym-
KOB LL/HO3a.

broker_to c20 Kog, PTC chmpmbl, KOTOpPOIA agpecoBaHa BHECUCTEMHAS 3asiBka

ext_id i4 0 BHeLwWHWA HoMep. [lo6aBnsieTcs B 3asiBKy, CAENKY

du i4 0 MpusHak Y. fo6aBnseTcs B 3asBKy, CAENKY

date_exp c8 [Jata ncteueHus 3asBku. [Job6aBnseTcs B 3asBKy.

hedge i4 0 Mpu3HaK x3pK-3a8BKu

dont_check_money i4 0 MpuW3Hak pacyeTa pUCKOB MO K/IMEHTCKOMY pasfesny no faHHow
3anBke

match_ref cl0 TekcT-cBA3Ka ANA OfHO3HAYHOro COOTBETCTBUA ABYX BCTpPeY-
HbIX afipeCcHbIX 3a5BOK

Ta6n. 101. Pe3ynbTat BbINO/IHEHUA

Nma napameTtpa Tun 3HaueHue no |OnucaHue

yMoO4aHuio

code i4 Kog Bo3Bpara

message c255 TekcT coobLieHus

order_id i8 Kopg, 3asBku B cucteme

Kopp! BO3BpaTa kKoMaHapb!:

0 ycnex BbINO/IHEHWA onepauun
[pyroe 3HaueHune owmbka
MpumeyaHus:

» MNone type MOXET NpUHMMaTh cneaytoLne 3HavyeHus:
1 KOTMpOBOYHas 3asBKa (OCTaéTcs B 04epeam Nocsie YacTUUYHOrO CBeAEHNS)
2 BCTpeyHas 3asBKa (CHUMaEeTCs noc/ie NPoBeAEHNS ayKLMOHA)
3 3aaBka Fill-or-Kill
 [Mone dir MOXET NpUHMMATL ClieaytoLLe 3HaAUEHUS:
1 3asBKa Ha MOKynKy
2 3asBKa Ha npojaxy
* B none price 3apaétcA LeHa 3asaBku B CTPOKOBOM BuAe ‘'nnnnnnnnnn.mmmmm’.

* B none date_exp 3agaétca aata uctedeHus 3assku B suge 'YYYYMMDD'. Ecnu B KayecTBe AaHHOIO napameTpa nepegaércs nycras
CTpOKa, TO 3asBKa cunTaeTca 06bI4HON. MNpu 3a8aHHON AaTe 3asBka byAeT aBToMaTUYeCky NepeBbICTABNATLCS B CNEAYIOLLYI0 CECCUIO,
HO - Mosnyyas Npy 3TOM HOBbI HOMEp 1 HOBOe BpeMsl. TakiM 06pa3om MoslyvatoTCsi «MHOTOAHEBHbIE» 3asBKU. Bpems nx xusHu — o
ncTeveHVs patbl. 3as8BKM C UCTEKLIER AaToli 6yayT aBTOMaTMYeckn CHUMAaTbCS Moc/se 3aBeplueHnst BedepHeli ceccun (eCnu oHa ecTb
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B 3TOT [ieHb), YXXe Houblo. Mpy NepeBbICTABNEHUN AeNatoTCs NPOBEPKY HA HA/IMUME UHCTPYMEHTA, KMEeHTa, [0CTAaTOYHOCTU CPEACTB.
JonycTMblii AuanasoH AaTbl: >= CETOAHSLLIHEro AHs, <= OAHOr0 rofa Brnepes,.

« MapameTp 3as8ku dont_check_moneynpuHumaeT cnegytoLime 3Ha4YeHus:
» 0 - NnpoBepATb 06ecneyeHne Ha ypoBHE KIMEHTCKOrO pasaena
* 1 - He npoBepaTb obecneyeHvie Ha ypoBHE K/IMEHTCKOro pasgena

MapameTp MOXET UCMO/b30BATLCS SIOTMHOM, UMEIOLWMM CrielmasibHoe paspelleHve. B ciyyae, ecnv gaHHblii donar 6yaeT ycTaHoBMNeH y
3as1BKy, NOAABaAEeMOM C /IOTMHA, Y KOTOPOro AaHHOE pas3peLleHne OTCYTCTBYET, 3asiBka Gy4eT OTBeprHyTa.

5.2. Metopg FutAddMultiLegOrder - flo6aBneHne 3assBKU NO COCTaAaBHOMY MUH-
CTPYMEHTY

Tun coobLeHus: 65
Tvin OTBETHOrO co06LLeHns: 129
OcyLLecTB/ISAET NOCTAHOBKY 3as1BKM N0 COCTABHOMY UHCTPYMEHTY - KasieHAapHOMY cnpeay Ha chbiouepc.

Ta6n. 102. Bxoasuwme napameTpbl

Nms napamertpa Tvn 3HauyeHne no | Onucauvne
YMO4aHUIO

sess_id i4 0 MpeHTndmkaTop ceccum

isin_id i4 Kof MHCTpyMeHTa-CBSA3KM

client_code c3 Kof knneHTa

type i4 Bug 3aa8Bku

dir i4 HanpasneHus 3aaBku

amount i4 KonnyectBo eayHNL, MHCTPYMEHTa

price cl7 LieHa 3aaBku

rate_price cl7 Cson-ueHa

comment c20 Mone kommeHTapus. [lo6asnserca B 3asBKy, cAenky. Moxer
MCMO/Mb30BaTbCA N0 COGCTBEHHOMY YCMOTPEHUIO paspaboTun-
KOB LLU/O3A.

hedge i4 0 Mpu3Hak xamx-3aaBKn

broker_to c20 Kog, PTC chmpmbl, KOTOpPOIA afpecoBaHa BHECUCTEMHAS 3asiBKa

ext_id i4 0 BHeLwHwnin HoMep. [lo6aBnsieTcs B 3asBKy, CAeNKy

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

date_exp c8 [ata ncteueHns 3ansku. JobaBnseTcs B 3aBKy.

trade_mode i4 Tun 3a8Bkn

dont_check_money i4 0 Mpu3Hak pacyeTa pMCKOB MO KIMEHTCKOMY pasfeny no JaHHOM
3anBke

match_ref c10 TekcT-cBA3Ka 4199 O4HO3HAYHOTO COOTBETCTBUSA [BYX BCTPEY-
HbIX afJPeCHbIX 3as1BOK

Ta6n. 103. Pe3ynbTat BbINO/IHEHUA

Nma napameTtpa Tun 3HaueHune no |OnucaHne

YMO4aHUio

code i4 Kop Bo3sBparta

message c255 TekcT coobLLeHus

order_id i8 Kof 3asiBKM B cucteme

Kogpbl BO3BpaTa KoMaHgbl:

0 ycnex BbINO/IHEHWA onepaLun
[pyroe 3HaueHue oLumbka
MpumeyaHus:

* [lone type MOXET NpvHMMaTh Cneayowme 3HayeHus:

1 KOTMpOBOYHAs 3asiBKa (OCTAETCS B OUEpEeay Nnocsie YacTUUHOTO CBEAEHNST)
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2 BCTpeyHas 3asBKa (CHUMAaETCS noc/e NpoBefeHNs ayKLMOoHa)
3 3aaBska Fill-or-Kill
* Mone dir MOXeT NPUHMMATL CreaytoLme 3Ha4YeHNs:
1 3asBKa Ha NoKymnky
2 3adBKa Ha npogaxy
» B none price 3afaétca LeHa 3asaBK/ B CTPOKOBOM BMAE ‘nnnnnnnnnn.mmmmm’.
* B none date_exp 3apaétca gara ncredeHus 3asasku B suge 'YYYYMMDD'.
* NMone trade_mode MOXeT NpUHMMATL CNeaytoLme 3Ha4YeHNs:
1 Peno
2 O6blyHasn 3asBKa No cBA3Ke
» Bnone sess_id fonxeH 6bITb ykaszaH HoMep ceccum unu 0, YTO 03HAYAET BbICTaB/IEHNE 3a51BKN B TEKYLLYIO CECCUIO.
» lMapameTp 3aa8kn dont_check_moneynpvH/uMaeT crieflylome 3HaveHns:
» 0 - NnpoBepsATb 06ecneyeHne Ha ypoBHe KIMEHTCKOrO pasaena
* 1 - He NpoBepATb 06ecneveHne Ha ypoBHE K/IMEHTCKOrO pasgena

MapameTp MOXET UCMO/b30BATLCS JIOTMHOM, UMEIOLLMM CrieLmaibHoe paspelleHve. B cnyyae, ecnv gaHHblii donar 6yaeT yCTaHoBNEH y
3asBKY, NOAABaeMoi C /IOTMHA, Y KOTOPOro AaHHOE pa3peLleHne OTCYTCTBYET, 3asiBka Gy4eT OTBeprHyTa.

5.3. Metopg FutDelOrder - YaaneHue 3aaBKu

Tun coobueHus: 37

Tvn oTBETHOrO coobLeHns: 102

Ta6n. 104. Bxoasuwme napameTrpbl

Mmsa napameTtpa Tvn 3HaueHune no | OnucaxHve
yMoyaHuio

order_id i8 Kop 3asBkM oNns yganexus

Ta6n. 105. Pe3ynbrat BbINO/IHEHUA

Nmsa napameTpa Tun 3HaueHune no | OnucaHue
ymMonuaHuio
code i4 Koga Bo3Bparta
message c255 TekcT coobLeHus
amount i4 KonuyecTBo eMHNL, MHCTPYMEHTA B YAaIEHHON 3asiBKe

Kogpl Bo3Bparta KomaH/bl:

0 ycnex BbINO/IHEHWA onepauun
[pyroe 3HaueHune owmbka
MpumeyaHus:

» Kog Bo3spata = 14 (He HalifjeHa 3asBka 415 yaa/ieHns) 03HavaeT, YTo Takoi 3asBku B ouepeam (yxe) HeT. Bo3amoxHo, Homep Henpa-
BW/IbHbIV N ee CerogHsi BoobLue He 6bI/10. HeT cMbicna NoBTOPHO (a Tem 60/1ee MHOrOKpaTHO) NOCblIaTh yaaseHne ¢ TeM e HOMEPOM.
OC06€eHHO 3TO aKkTyaslbHO AJ/151 aBTOMaTUYECKMX CUCTEM.

5.4. Metop FutDelUserOrders - YaganeHune 3asaBOK nNo Tuny

Tun coobueHus: 38

Tun oTBETHOro coobLeHns: 103

Ta6n. 106. Bxoasauwme napameTpbl

MNmsa napameTtpa Tvn 3HayeHune no | OnucaxHvne
yMO4aHuto

buy_sell i4 Bbi6op TUNa 3asBOK B 3aBMCMMOCTHW OT Hanpas/ieHUs
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Nms napameTtpa Tvn 3HauyeHne no | Onucauvne
YMO4aHUio
non_system i4 Bbl6op Tuna 3asaBOK N0 NpU3HaKy 0OblYHbIE/BHECUCTEMHbIE
code c3 Kopg, knneHTckoro cyeta
code_vcb c25 Kop, koHTpakTa
ext_id i4 0 BHeLHWin Homep
isin c25 Kop, nHcTpymeHTa

Ta6n. 107. Pe3ynbTat BbINO/IHEHUA

Nms napamertpa Tvn 3HauyeHne no | Onucauvne
yMO4aHUIo
code i4 Koga Bo3Bparta
message c255 TekcT coobLLeHus
num_orders i4 KonnuyecTtBo yaasiEHHbIX 3asBOK

Koppl Bo3Bparta KomaHbl:

0 ycnex BbIMOMHEHNs onepaLn
[pyroe 3HaueHve owmbka
MpumeyaHus:

* MNapamveTp buy_sell MOXeT NpUHUMATb Criefytolme 3HaYeHns
1 3aaBKuW Ha NOKYMKYy
2 3asBKu Ha npogaxy
3 Bce 3ad8BKku
« MapameTp non_system MOXET NPUHNMATb Criefytolme 3HaveHns
0 OO6blYHbIE 3a8BKU
1 BHecucTeMHble
2 Bce
« Ecnn napameTp code He 3aaaH nav ero 3HaveHne paBHoO ‘%%%’, TO NPOM3BOANTCS yAaleHne 3asBOK A1 BCEX KIIMEHTCKUX CHETOB.
« Ecnu napameTp code_vch He 3apaH 1 ero 3HayeHve paBHoO ‘%’, TO NPOU3BOANTCS yaa/leHne 3asiBOK A/151 BCEX KOHTPAKTOB.

» B cnyyae 3agaHua gns napameTpa ext_id 3HaueHusi, OT/IMYHOro ot O, MPOW3BOAWUTCS YAASIEHNSI BCEX 3asIBOK C COOTBETCTBYHOLLUM
ext_id; 3HaueHus ApyrMx napameTpoB Mpu 3TOM UTHOPVPYIOTCST; MPW 3TOM UX 3HAYEHUS LO/MKHbI HAXOAMTCS B JONYCTUMOM fyana3oHe.

¢ [laHHasa KomaHga He MOoXeT 6bITb MCNOMb30BaHa ONA yoasieHna 3adB0OK N0 MHCTPYMEHTaM-CBA3KaM.

5.5. MeTog FutMoveOrder - NepemelyeHne aByX 3asBOK

Tun coobueHns: 39

Tun OTBETHOro co06LLeHus: 105

Ta6n. 108. Bxoasuwme napameTpbl

Nma napamertpa Tun 3HauyeHue no |OnucaHune
yMON4YaHuio
regime i4 Pexum paboTbl KOMaHAb!
order_idl i8 Homep nepBoit yaansiemoli 3as8Bku
amountl i4 0 HoBoe KONM4ecTBO eMHUL, MHCTPYMEHTA AJ151 NepBOii 3asiBKK
pricel cl7 "o" HoBas ueHa A4na NepBoii 3asBkK
ext_idl i4 0 HOBbI BHELLHWI HOMEpP 4718 MEePBOVi 3asiBKU
order_id2 i8 0 Howmep BTOpOI yaansemoii 3asBkn
amount2 i4 0 HoBoe KONM4ecTBO eMHUL, MHCTPYMEHTA A1 BTOPOU 3asiBKU
price2 cl7 "o" HoBas ueHa A1 BTOpOii 3asBKN
ext_id2 i4 0 HOBbI BHELLHWIT HOMEp A/15 BTOPOI 3asiBKU
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Ta6n. 109. Pe3ynbTat BbINO/IHEHUA

Nma napameTtpa Tun 3Ha4yeHue no | OnucaHne
yMo4yaHuio
code i4 Kog Bo3sBpata
message c255 TekcT coobuieHns
order_idl i8 HoBbIli HOMEp NepBOii 3asBKK
order_id2 i8 HoBbIli HOMep BTOPOI4 3asBKU

Koppl Bo3Bparta KomaHzbl:

0 ycnex BbINO/IHEHWA onepauun
[pyroe 3HaueHve owmbka
MpumeyaHus:

 MapameTp regime onpenensieT pexuM paboTbl KOMaHbl U MOXET NPUHUMATL CeayoLLne 3HAYEHUS:
0 He MeHATb 06BEMBI 3asBOK. OcTaeTcs TEKYLLWIA hakTUYECKUii 06bEM 3asBOK B cucTeMe. MpucnaHHbIe KoNMyecTsa UrHOpPUpYHTCS.
1 W3MeHUTb 06bEMBI 3asIBOK. ECIN 3as1BKM HalifieHbl, BMECTO HUX BbICTAB/SATCS 3aBKU C MPUCIAHHBIMU LIEHO U 0GBLEMOM.

2 CHsITb cTapble 3asBKkW. Ecnim 06beM X0Ts Bbl OHOI M3 3asBOK He COBMafaeT C MPUC/aHHbIM, yaanstotcs o6e 3asBku. ViHade - Bbl-
MOJHSIETCA CABU.

3 YcTaHoOBWTL 06BLEMBI 3a5IBOK PABHLIMY MPUC/IAHHBIM 3a BbIYETOM CBEAEHHOI YacTy 3asBKkM (He MeHbLue 0). Ecnv npucnaHHbIii 06bem
MeHbLUE CBEJEHHOI YacTu 3as1BKU, yAANSOTCS 06e 3asiBKU.

* [1ns HOBbLIX 3a5IBOK NPOBOAMTCS NpoLeypa ayKLyoHa.

 CABur 3asBOK BO3MOXEH TO/IbKO B paMKax OfHOro TOProBOro MHCTPYMeHTA. TO/bKO N0 OAHOMY KIMEHTCKOMY PerucTpy.
 Henb3s caBurath 3asiBKu Mo CBS3KaM.

* Henb3sa caBUratb agpecHble 3asiBKu.

* [pu caBuUre Henb3si MEHSTb HAaNpaBeHue 3asBKu.

* YpaneHHas (Wv nepefBUHyTas, UM NOMHOCTLIO CBefleHHas) 3asiBKa He NepeBbICTaB/SAETCS; BblAaeTcs coobLieHne 06 owmnbke.

» Ecnu npn caBure napbl 3aBOK OfHA U3 HWUX He HaligeHa Wnn He MOXeT ObiTb NepeaBuHYTa, AEVCTBUSA CO BTOPON 3asBKOW Takke He
Npou3BOAATCSA C BblJayeli COO6LEHNA 06 OLLMOKE.

* Ecnun ase 3asBKu1 NPOTUBOMNOOXHOIO HaMpas/eHNA CABUIaOTCA Takum o6pa30|v|| 4YTO UeHbl 3aABOK NnepecekarTcd, napamMeTpbl cHnuTa-
H0TCA HEKOPPEKTHbIMU, CABUTI HE BbINOJ/THAETCA, BblAaeTCA coo6|_u,eH|/|e 06 owunbKe.

« Ecnv npu casure napbl 3asiBOK 0fHA M3 HUX HATKHYNach Ha KPOCC-CAeNKy (CBeAeHue ¢ 3asiBKOi oT Toro xe WMHH, 6o KameHTCKoro
perncTpa), oHa oTKaTbIBAETCA, a Apyras 3asiBKa CABUraeTcs.

 [pu nepensmxke 3asiBOK date_exp nepeHoCcsTCs B HOBblE 3asiBKM.

» B pesynsratax 06paboTkn komaHabl nons order_idl v order_id2 3anonHAOTCA HOMEPaMU HOBbIX 3as1BOK. B cnyyae, ecnu 3asBka
He 6blna BbICTaB/IeHa, COOTBETCTBYOLLEE NOoJe OBHYNAETCS.

MeTtog OptAddOrder - Jo6aBneHue 3asaABKU

Tun coobueHus: 66

Tvn OTBETHOrO co06LeHns: 109

Ta6n. 110. Bxogswue napameTpbl

Nms napamertpa Tvn 3HauyeHne no | Onucaxuvne
YMOT4aHUIO
isin c25 Kopg, nHCTpymeHTa
client_code c3 Ko knueHTa
type i4 Bupg 3asBku
dir i4 HanpaeneHus 3aaBku
amount i4 KonuuecTtBo eamHUL, MHCTPYMeHTa

111



Lnto3 SPECTRA Plaza-2

Nwmsa napameTtpa Tun 3HaueHune no | Onucaxue
YMOYaHUIO

price cl7 LleHa 3asBku

comment c20 Mone kommeHTapusa. [lobasnserca B 3asBKy, caenky. Moxer
MCMosb30BaTbCs N0 CO6CTBEHHOMY YCMOTPEHUIO paspaboTun-
KOB LL/O3A.

broker_to c20 Kog, PTC chmpmbl, KOTOpOIA agpecoBaHa BHECUCTEMHAS 3asiBKa

ext_id i4 0 BHewwHuin Homep. [lob6aBnsieTcs B 3asBKyY, CAENKY

du i4 0 MpusHak Y. [lobasnseTcs B 3asBKy, CAENKY

check_limit i4 0 Mpu3Hak NpoBepKM NMMUTOB

date_exp c8 [Jata ncteueHus 3asBku. [JobaBnseTcs B 3asBKY.

hedge i4 0 Mpu3HaK Xamx-3a8BKN

dont_check_money i4 0 Mpun3Hak pacyeTa pUCKOB MO K/IMEHTCKOMY pasfesny no faHHow
3asBKe

match_ref c10 TekcT-cBA3Ka A1 04HO3HAYHOIO COOTBETCTBUSA [BYX BCTpEU-
HbIX aJpeCHbIX 3asBOK

Ta6n. 111. Pe3ynbraT BbINOMHEHUSA

Nmsa napameTtpa Tun 3HaueHune no | Onucaxue

YMOMYaHUIO

code i4 Kog Bo3Bpara

message c255 TekcT coobLieHns

order_id i8 Kop 3as1BkM B cucteme

Kogpl Bo3Bparta KomaHbl:

0 ycnex BbINO/IHEHWA onepaLun
[pyroe 3HaueHue oLmbka
MpumeyaHus:

* [one type MOXET NPUHUMaTL CNeayoLWwmne 3HaueHns:
1 KoTtupoBouHas 3asBKa (0CTaéTcsa B o4epem nocsie 4acTMyHOro CBefeHuns)
2 BcTpeyHas 3asiBka (CHMMaeTCs nocsie NpoBefeHns ayKLoHa)
3 3asaska Fill-or-Kill
¢ lMone dir MOXeT NpMHMMaTL cneayoLme 3Ha4YeHms:
1 3asBKa Ha MOKYMKy
2 3anBKa Ha npogaxy
* B none price 3afaétca LeHa 3asaBK/ B CTPOKOBOM BMAE ‘nnnnnnnnnn.mmmmm’.
* MNone check_limit MOXET NPUHNMATb CNeayoLne 3HaYeHNs:
0 He BbINOMHATL NPOBEPKY IMMUTOB
1 BbINONHATL NPOBEPKY JIMMUTOB

* B none date_exp 3apaétca gata uctedeHus 3assku B suge 'YYYYMMDD'. Ecnu B KayecTBe AaHHOIo napameTpa nepegaércs nycras
CTpOKa, TO 3asBKa cunTaeTca 06bI4HON. MNpu 3a8aHHON AaTe 3asBka byAeT aBTOMaTUYeCKV NepeBbLICTABMATLCS B CNEAYIOLLYI0 CECCUID,
HO - Monyyas Npy 3TOM HOBbLI HOMEp 1 HOBOe BpeMsl. TakuM 06pa3om MoslyvatoTCsi «MHOTOAHEBHbIE» 3asBKU. Bpems nx xusHu — o
ncTeveHus aatbl. 3asABKM C UCTEKLIER AaToli 6yayT aBTOMaTMYeCcKn CHUMAaTbCS Moc/se 3aBepLueHnst BedepHeli ceccun (ecnu oHa ecTb
B 3TOT fieHb), YXXe HOouYblo. [1pn nepesbICTaBNEHNN [eNatoTCsl MPOBEPKN Ha Ha/IMYME UHCTPYMEHTA, KWEeHTa, JOCTaTO4HOCTU CPeCTB.
JonycTumblil fuanasoH faTbl: >= CerogHsALHero AHs, <= 0fHOro roga snepes.

» MapawmeTp 3an8kn dont_check_moneynpvHuMaeT crnefyowme 3HaveHns:
» 0 - NnpoBepsATb 06ecneyeHne Ha ypoBHe KIMEHTCKOrO pasjena
* 1 - He npoBepaTb obecneyeHve Ha ypoBHe K/IMEHTCKOro pasaena

MapameTp MOXET UCNO/b30BaTLCS JIOTMHOM, UMEIOLLMM CrielmanbHoe paspelleHve. B cnyyae, ecnv gaHHbli donar 6yaeT yCTaHOBNEH Yy
3as1BKW, NOAABAEMOIA C /IOTVHA, Y KOTOPOro AaHHOe paspeLleHre OTCYTCTBYET, 3asiBka OyIeT OTBEprHyTa.
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5.7. MeTog OptDelOrder - YaaneHune 3asaBKu

Tun coobLleHus: 42

Tvn oTBETHOro coobLeHus: 110

Ta6n. 112. Bxogswme napameTpbl

Nmsa napameTtpa Tvn 3HayeHune no | OnucaxHvne
yMO4aHuto

order_id i8 Kof 3asBkn oNns yaaneHus

Ta6n. 113. Pe3ynbTar BbINO/HEHUA

Nma napameTtpa Tun 3HaueHue no |OnucaHue
yMoO4aHuio
code i4 Kog Bo3Bpara
message c255 TekcT coobLieHns
amount i4 KonnuectBo eayHNL, UHCTPYMEHTA B y4,a/1IEHHOI 3as1BKe

Kogpbl BO3BpaTa KoMaHgbl:
0 ycnex BbINO/IHEHNS onepauumn

[Opyroe 3HaueHne oLnbKa

5.8. MeTog OptDelUserOrders - YaaneHue 3asiBOK o tTuny

Tun coobueHuns: 43

Tun oTBETHOrO coobLeHuns: 111

Ta6n. 114. Bxogsawue napameTpbl

Nma napameTtpa Tun 3HaueHue no |OnucaHune
yMOYaHuio
buy_sell i4 Bbi6op Tuna 3asBOK B 3aBMCUMOCTY OT HanpaB/eHus
non_system i4 Bbi60op Tuna 3asBOK NO NpU3HaKy 06blYHbIe/BHECUCTEMHbIE
code c3 Kopg, knneHTckoro cyeta
code_vcb c25 Kof, koHTpakTa
ext_id i4 0 BHeLHWin Homep
isin c25 Kop, nHcTpymeHTa

Ta6n. 115. Pe3ynbraT BbINO/MHEHUs

Nmsa napameTtpa Tvn 3HayeHune no | Onucaxuvne
YMO4YaHUIO
code i4 Kop Bo3sBpata
message c255 TekcT coobLieHus
num_orders i4 KonnuecTtBo yaasEHHbIX 3aA9BOK

Koppl Bo3Bparta KomaHzbl:

0 ycnex BbINO/IHEHWA onepaLun
[pyroe 3HayeHne ombka
MpumeyaHus:

» MapameTp buy_sell MOXET NPUHAMATL CNeayoLLVe 3HaUeHNs
1 3asBKkv Ha NOKYMKy
2 3asBKu Ha npogaxy
3 Bce 3adBKu
» MapameTp non_system MOXET NPUHAMATL CNeayoLLMe 3HaUYEeHUS

0 OO6blYHbIE 3aABKU
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1 BHecUCTeEMHble

2 Bce
« Ecnv napameTp code He 3aAaH nav ero 3HaveHne paBHo ‘%%%’, ToO NPOM3BOANTCS yAasleHne 3asBOK A1 BCEX KIIMEHTCKUX CHETOB.
« Ecnu napameTp code_vch He 3agaH 1 ero 3HadeHre paBHoO ‘%’, TO NPOU3BOAWTCS yaa/leHne 3asiBOK A/151 BCEX KOHTPAKTOB.

* B cnyyae 3afaHua an1a napameTtpa ext_id 3HayeHusi, oTanyHoro ot O, nponsBoaANTCA yaasleHUA BCeEX 3adBOK C COOTBETCTBYHOLNM
ext_id; 3Ha4eHus Apyrmx napamMmeTpoB Npu 3TOM UTHOPUPYHOTCA; NPU 3TOM UX 3HaYEHUA O0/TKHblI HAX0AUTCA B 40NYCTUMOM AgMnanas3oHe.

MeTog OptMoveOrder - NepemeleHne ABYyX 3asiBOK

Tun coobLyenus: 44

Tun OTBETHOro CO06LLEeHNA: 113

Ta6n. 116. Bxogswme napameTpbl

Nma napameTtpa Tun 3HaueHue no |OnucaHune
yMO4aHuio
regime i4 Pexunm paboTbl kKOMaHb!
order_idl i8 Homep nepBoit yaansiemoli 3asBku
amountl i4 0 HoBOe KONMYecTBO eMHUL, MHCTPYMEHTA AJ151 NepBOii 3asiBKK
pricel cl7 "o" HoBas ueHa A4ns NepBoii 3asBKK
ext_idl i4 0 HoBbIli BHELLHWIT HOMEP 4718 NepBoli 3a8BKM
check_limit i4 0 Mpu3Hak NpoBepKn NMMUTOB
order_id2 i8 0 Homep BTOpOIA yaansemoli 3as1BKu
amount2 i4 0 HoBoe KonMuecTBO eAuHUL, MHCTPYMEeHTa A1 BTOPOV 3asBKM
price2 cl7 "o" HoBas ueHa A1 BTOpPOWA 3asBkn
ext_id2 i4 0 HoBbIli BHELIHWIT HOMEp N5 BTOPOI 3asBKM

Ta6n. 117. Pe3ynbTat BbINO/IHEHUA

Mmsa napameTtpa Tvn 3HaueHune no | OnucaxHve
YMOMYaHUIO
code i4 Kop Bo3sBparta
message c255 TekcT coobLeHus
order_idl i8 HoBbIii HOMep nepBoli 3asBKM
order_id2 i8 HoBbIli HOMep BTOpOi 3aABKM

Koapbl Bo3Bparta KomaHbl:

0 ycnex BbINO/IHEHWA onepaLun
[pyroe 3HaueHue owmbka
MpumeyaHus:

» MapameTp regime onpeaensieT pexum padboTbl KOMaHbl U MOXET NPUHUMATL Crefytolime 3Ha4YeHns:
0 He meHATb 06bEMBI 3a5BOK. OCTaeTcs TekyLmii hakTMYeckmin 06bemM 3a8BOK B cucTeme. MpuciaHHble KoNnmyecTsa UrHOPUPYHOTCS.
1 W3meHWTb 06BEMbI 3a51BOK. EC/IM 3aABKM HalifeHbl, BMECTO HUX BbICTABMSAIOTCA 3aABKWN C NPUCIaHHBIMU LIEHON 1 06bEMOM.

2 CHatb cTapble 3asaBku. Ecnn 06beM xoTs Obl O,D,HOVI N3 3as4BOK HE coBMajaeT C NpucnaHHbIM, yaanaTca 06e 3asBKu. VIHaue - Bbl-
MNOJTHAETCA CABUI.

3 YcTaHoBWTb 0GBEMBI 3a5IBOK PABHLIMY MPUC/IAHHBIM 3a BbIYETOM CBEAEHHOI YacTy 3asBKM (He MeHbLue 0). Ecnv npucnaHHbIii 06bem
MeHbLUE CBELEHHOI YacTu 3asBKU, yAANSOTCS 06e 3asBKU.

* MNone check_1limit moXeT NpUHUMaTh cneaytolne 3HaqYeHus:
0 He BbINOMHATL NPOBEPKY IMMUTOB
1 BbINONHATL NPOBEPKY JIMMUTOB

o [1ns1 HOBbIX 3a5IBOK NPOBOAMTCS NpoLiedypa ayKuuoHa.
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e C[ABUr 3asiBOK BO3MOXEH TO/IbKO B paMKax 0f4HOro TOProBoro MHCTPyYMeHTa. TONbKO N0 OAHOMY K/TMEHTCKOMY PErucTpy.

* Henb3a casurarb 3aABKM MO CBA3KaM.

* Henb3a casurartb afipecHble 3adBKU.

. |_|pl/l caBure Hemb3A MEeHATb HanpaB/ieHUe 3asBKN.

* YpaneHHas (Wv nepeaBuHyTas, UM NOMHOCTLIO CBEAEHHAs) 3asiBKa He NepeBbICTaB/SETCS; BblgaeTcs coobLieHne 06 owmnebke.

» Ecnu npu casure napbl 3asBOK OfHA U3 HUX He HaligeHa Wnu He MOXeT ObiTb NepeaBuHYyTa, AEVCTBUSA CO BTOPON 3asBKOW Takke He
Npou3BOAATCSA C Bblfayeli cCoobLEeHNA 06 OLLMOKE.

* Ecnun ase 3asBKu NPOTUBOMNO/IOXHOIO HaMpas/eHNa CABUTaloTCA Takum 06pa30|V|, 4YTO LUEeHbl 3adBOK nepecekarTcd, napamMeTpbl cHnuTa-
H0TCA HEKOPPEKTHbIMU, CABUTI HE BbINOJTHAETCA, BblAaeTCA COOGUJ,eHI/Ie 06 oLunbKe.

* Ecnu npu caBure napbl 3asBOK Of4Ha U3 HUX HATKHyNacb Ha KpOCC-CAEsKY (CBe,EI,eHVIe C 3asBKoii oT Toro xe VIHH, nubo knneHTckoro
perMCTpa), OHa OTKaTbIBaeTCA, a Apyras 3asBka caBuraeTca.

 [Npwn nepeaBwxke 3asaBoK date_exp NepeHOCATCHA B HOBblE 3asiBKU.

» B pesynbratax 06paboTkn KomaHabl nons order_id1 v order_id2 3anonHATCA HOMEpaMun HOBbIX 3aBOK. B cnyyae, ecnv 3asBka
He 6bina BbiCTaB/eHa, COOTBETCTBYIOLLEE NOoe 06HyNseTCA.

5.10. MeTop FutChangeClientMoney - UameHeHne KNNeHTCKUX NMMNTOB

Tun coobueHus: 67

Tvin OTBETHOrO coo6LeHns: 104

Mpoueaypa No3BOMSET MEHSTb AEHEXHbIE NIMMUTbI MO K/TMEHTCKOMY CYETY.

Ta6n. 118. Bxogsawue napameTpbl

Nma napameTtpa Tun 3HaueHue no |OnucaHue
yMo4yaHuio
mode i4 Pex1m paboTbl koOMaHb!
code c3 Ko KnneHTckoro cueta
limit_money cl7 "0" JIMMUT fleHeXHbIX CpeacTB
limit_pledge cl7 "0" JIuMunT 3an0roBbIX CPeacTs
coeff_liquidity cl7 "0" KoadhchuumeHT MMKBMAHOCTM MO dobloyepcam
coeff_go cl7 "1 KoadhdomumeHT knnentckoro MO
is_auto_update_limit i4 -1 MpuW3HakK aBTOMAaTNYECKOIi KOPPEKLMN TIMMUTA HAa BENUYNHY [0-
Xofa npu 3akauke nocne KnpuHra
no_fut_discount i4 dnar 3anpeTa UCnosb30BaHWA CKUAKM No dbloyepcam
check_limit i4 dnar npoBepky Ha AOCTATOYHOCTb CPeACTB
Ta6n. 119. Pe3ynbTat BbINO/IHEHUA
Nmsa napameTtpa Tun 3HaueHne no |OnucaHne
YMOYaHUIO
code i4 Koga Bo3Bparta
message c255 TekcT coobLLeHus

Koppl BO3BpaTa KoMaHzbl:

0

[Opyroe 3HaueHne

ycnex BbINO/IHEHUA onepaunn

owmbka

Mpumeyanus:

* Pexum paboTbl komaHabl (none mode):

9

10
11
12
13

Ynanutb py6neBblil 1 3a10roBbli IMMKTbI (€ Bepcun SPECTRA 3.10 ngeHTuueH pexuvmy 11)

YaanuTte 3a/10roBbIii IMMUT

Ypanutb py6neBblil 1 3an10roBbiil iumuTsl (€ Bepcun SPECTRA 3.10 ngeHTuueH pexvimy 9)

YCTaHOBUTb IMMUTbLI EHEXHBIX CPEACTB, 3aU10T0BbIX CPEACTB

M3MEeHUTb IMMUTBI AOeHeXHbIX cpeacTs, 3a/10r0BbIX CpeacTB
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« coeff_go — foNoNHUTENbHLIV KOIQMULIMEHT, HA KOTOPbLIA YMHOXAETCSt cyMMapHoe MO Mo KIVEHTY Npu NOCTaHOBKe 3asBku. MNpoBepka
Ha [OCTAaTOYHOCTb CPE/CTB OCYLLECTB/ISIETCA C YYETOM 3TOr0 KOaghhULMeHTa.

» MNpusHak is_auto_update_limit ycTaHOBMEHHbIN B 1 N03BOMSIET aBTOMATU3MPOBATb NPOLECC N3MEHEHUSI IMMUTOB MO pe3y/krartam
npegbiayliero gxs. (-1) — npu onepaumsax B pexvmMax 12 nnv 13, npu usMeHeHun Apyrvx napaMmeTpos, 3HaUeHMe 3Toro napamerpa He
U3MEHSATD.

» [ns n3meHeHns napameTtpoB coeff _liquidity wivnn coeff_go nivnn is_auto_update_limit — vcnonb3yiite pexum 13 ¢ na-
pameTtpom 1imit_money =0.

» B napawvetpe no_fut_discount MOXHO yKa3aTb c/iefyloLiye 3Ha4eHus:
0 Wcnonb3osatb cknaky no MO Ha dblovepcax
1 He ncnonb3osaTtb ckuaky no MO Ha thblouepcax
» B napametpe check_limit MOXHO yka3aTb criefytoLive 3HauYeHus:
0 He BbINOMHATL NPOBEPKY, NPOU3BECTUN GE3YC/IOBHOE U3MEHEHME NMMUTA
1 BbINONHATL NPOBEPKY. VI3MeHeHNs Npon3BOAATCA TOMNbKO NPU AOCTAaTOYHOCTU CPELCTB

« [lycTas cTpoka, 3a/ilaHHas B noje Tuna c17, AaeT BO3MOXHOCTb MPU MOCbIIKE KOMaHAbl He U3MEHSITb 3HAUYEHVE napaMeTpa (IMMUTBI,
3a/10roBble CPeACTBA U MpoUMe aTpubyThbl), KOTOPOE MO/b30BATE b PAHEE Y)XXEe OTNPAaBU/I B TOPTOBYHD CUCTEMY.

* 3HaueHve -1, 3afaHHoe B nose Tuna i4, Aaet BO3MOXHOCTb npn NocCbl/1Ike KOMaHAbl HE U3MEHATL 3Ha4YeHNe nNnapamMeTpa, KoTopoe NoJib-
30Bare/ib paHee yxXe oTnpaBu1 B TOProByrd CUCTEMY.

5.11. Metopg FutChangeBFMoney - NameHeHne numutoB B®

Tun coobLerus: 7
Tvn oTBETHOro coobLeHns: 107

Mpoueaypa No3sBonseT MeHATL AeHbrn no csoum b®. MNpu aTom, Npu yBenuueHun cyeta b®, HegocTaroLme fAeHbrM CHUMAOTCA CO cyeTa
camoii P®, a npy yMeHbLUEHUW, AEHbIV BO3BpaLLAlTCs Ha cyeT PO.

Ta6n. 120. Bxoasauwme napameTpbl

Nmsa napameTtpa Tun 3HaueHune no | Onucaxue

yMonyaHuio
mode i4 Pexunm paboTbl kKOMaHfb!
code c2 Koa B®
limit_money cl7 "0" JIMMUT fleHeXHbIX cpescTB
limit_pledge cl7 "o" JiumnT 3an0roBbIX cpeacTs

Ta6n. 121. Pe3ynbrar BbINONHEHUSA

Nms napameTtpa Tvn 3HauyeHne no | Onucauvne
YMOTYaHUIO

code i4 Kog Bo3Bparta

message c255 TekcT coobLLeHus

Kogbl BO3BpaTa KoMaHfb!:

0 ycnex BbINOMIHEHNA onepaLun

[pyroe 3HayeHue oLmbKa

MpumeyaHus:

* Pexnm paboTbl komaHabl (Mone mode):
12 YctaHOBWUTbL IMMUTLI paBHble 1imit _money v 1imit_pledge
13  W3meHuTb numunTbl 1imit_money v 1imit_pledge

« lMpoueaypa AOCTYNHA TO/IbKO TOMY JIOTUHY LWo3a oT P®, koTopoMy AAMUHUCTPATOP TOProB NPOCTaBWI HEOGX0AVMbIE NpaBa.

5.12. Metop OptChangeExpiration - 3asiBKM Ha 3KcnupaLuuio onumMoHoOB

Tun coobLyenus: 12

Tun oTBETHOrO Cco06LEeHNs: 112
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Ta6n. 122. Bxoagsawme napaMmeTpbl

Nms napameTtpa Tvn 3HauyeHne no | Onucaxuvne

YMO4aHUIo
mode i4 Pexunm paboTbl kKoOMaHb!
order_id i4 Homep 3asBkM Ha akcnupauuo
code c3 Kog knneHTa
isin c25 Kof MHCTpymeHTa
amount i4 0 KCnupmpyemoe KoNm4ecTso
Ta6n. 123. Pe3ynbraT BbINOMHEHUS
MNmsa napameTtpa Tvn 3HayeHune no | OnucaxHvne

YMO/THaHUIO
code i4 Kop Bo3sBpata
message c255 TekcT coobLieHns
order_id i4 YHUKaU/TbHbI naeHTUdUKaTop 3asBKM
Koabl BO3BpaTa KOMaHAb!:
0 ycnex BbIMO/IHEHNS onepauun

[Opyroe 3HaueHve owmnbka

MpumeyaHus:

* Pexum paboTbl komaHabl (none mode):
11 Ypanutb

12 BcTaBuUTbL/06HOBUTL

» [lns 3a8BOK Ha 3KCMMpaLMIo KNIOYEBbIMU NOAAMY SABNAOTCA 1sin n code.

« PaspelueHo npu Delete n Update 3apaBaTtb:

* wunm order_id (Torga code v isin [n1a NoOMCKa He UCMOMb3YHOTCA)
* unu code u isin (Tonbko ecnun order_id He 3agaH vnm =0)

« [Mpun nocTaHOBKax HOBOW 3asBKN, 3aHOocuTe order_id=0. 370 6yfeT ABAATLCA NPU3HAKOM, YTO HAA0 CTaBMTb HOBYIO 3as1BKY, a HE KOp-
peKTUpOBaTb CTapyto.

5.13. MeTtopg FutChangeClientProhibit - sameHeHue KNINEeHTCKUX OrpaHNYeHui
Ana pblouepcos

Tun coobuenus: 15

Tvn OTBETHOrO co06LLeHNs: 115

Ta6n. 124. Bxoasauwme napameTpbl

Nmsa napameTtpa Tun 3HaueHune no | Onucaxue
YMO/TYaHUIO
mode i4 Pexunm paboTbl kKoOMaHb!
code c3 Kopg, knneHTckoro cyeta nnn '%%%' - no scem
code_vcb c25 Kof 6a30BOro aktuea Uam ‘%' - no BCEM
isin c25 DbLIOYEPCHBIA MHCTPYMEHT N ‘%' - No BCeM
state i4 OrpaHuyeHve
state_mask i4 Macka ons napameTpa state
Ta6n. 125. Pe3ynbraT BbINOMHEHUS
Mmsa napameTtpa Tvn 3HaueHune no | OnucaxHve
YMOMYaHUIO
code i4 Kop Bo3Bparta
message c255 TekcT coobLeHus
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Kogbl Bo3BpaTa KOMaHab!:

0 ycnex BbIMOMIHEHNS onepaLun
[pyroe 3HaueHuve owmbka
MpumeyaHus:

» MNone mode onpefensier pexum padboTbl KOMaHAabl:
11  ypanutb
12 ycTtaHOBUTb
» lMone state MOXET NpPMHMMATL CeayoLLve 3HAUEHUS:
0 oTcyTCcTBME 3anpeTa
1 Henb3s OTKPbIBATb MO3MLWK
2 Henb3s CTaBuUTb J/ll0Oble 3a51BKM
3 Henb3si OTKpbIBATb NO3MLUMK Ha MNpoaaxy

+ 3HayeHusi napametpa state_mask onpegenstorcs 6GUTOBOI Mackoli. Ha HACTOALLMIA MOMEHT AaHHbIN napaMeTp LO/MKEH yCTaHaBNMBaTb-
ca=3.

* Tpy 3aaHNK KOHKPETHOTO MHCTPYMEHTA B Nosie 1sin cnefyeT ykasbiBaTb KA COOTBeTCTBYyloLEero BA B nosie code_vch.

5.14. MeTtop OptChangeClientProhibit - smeHeHue KNMEeHTCKNX orpaHuvYeHun
ANS ONUMOHOB

Tun coobuenus: 17

Tvn OTBETHOrO CO06LLeHNs: 117

Ta6n. 126. Bxogsawme napameTpbl

Nma napameTtpa Tun 3HaueHune no | OnucaHne
YMO4aHUio
mode i4 Pexum paboTbl KOMaHAb!
code c3 Kop, knueHTckoro cyeta nnn '%%%' - no scem
code_vcb c25 Kof 6a30BOro aktuea uam ‘%' - no BCEM
isin c25 ®bIOYEPCHbIN MHCTPYMEHT 1K ‘%' - No BCem
state i4 0 OrpaHuyeHune
state_mask i4 8 Macka gns napameTtpa state

Ta6n. 127. Pe3ynbTat BbINOJIHEHUA

Nma napameTtpa Tun 3HauyeHue no |OnucaHune
yMOYaHUio

code i4 Kog Bo3Bpara

message c255 TekcT coobuieHns

Kogpl BO3BpaTa koMaHfbl:
0 ycnex BbINO/IHEHNA onepauumn
[pyroe 3HayeHne owmbka
MpumeyaHus:
» Pexum paboTtbl komaHabl (none mode):
11  ypanutb
12 ycTaHOBUTb
» lMone state sBNseTca 6UTOBOV Mackoii
 [lepBble ABa 6VTa ONPeaensitoT YNC/IOBOE 3HAYEHUE!

0 ortcyTcTBUE 3anpeTa
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1 Henb3sa OTKPbIBATbL MNO3ULMK
2 Henb3s CTaBUTL N0ObIE 3a51BKU
3 Henb3A OTKPbIBaTb NO3uLMK Ha Mpogaxy
* 4 - peseps
* 8 - 3anpeT 6poKepa Ha nogavy 3asBOK Ha SKcnupaLuuio

» ButoBas macka coctosHuin. OnpegensieT Te 6uTbl Nona state, 3HaYeHNs KOTOpbIX OyAyT M3MEHEHbI B pe3ynbTate BbINOMIHEHUS npoLe-
Aypbl. Ha HacToawmiA MOMEHT AaHHbIN napameTp A0/MKeH ycTaHasnmeatbes = OXOF.

+ OrpaHuyeHnsi No hbloyepcam 1 onuyvoHaM AeiCTBYT HE3AaBUCHMO.

5.15. Metopg FutExchangeBFMoney - MNepeBog, AeHEXHbIX CPeAcTB Mexay
AByma bB® ogHoii PO
Tun coobueHuns: 35

Tvn oTBETHOro coobLleHns: 130

Mpoueaypa No3BosseT BbINOMHATL NEPEBOAbLI CPEACTB MEXAY ABYMS pa3/iMuHbIMU B, NpuHaanexalyimv ogHoii PO.

Ta6n. 128. Bxogsuue napameTpbl

Nmsa napameTpa Tun 3HaueHue no |OnucaHue
yMonuaHuio
mode i4 Pexnm paboTbl kKoOMaHab!
code_from c2 Kog B® ansa cnucaHwsa cpeacTs
code_to c2 Kog, B® HasHaueHus
amount_money cl7 Pa3mep feHexHbIX CPeaCcTB A8 nepesoga
amount_pledge cl7 Pa3mep 3a/10roBbIX CpeACTB A8 Nnepesoja

Ta6n. 129. Pe3ynbTat BbINO/IHEHUA

Mmsa napameTtpa Tvn 3HaueHune no | OnucaxHvne
yMO4aHu1to

code i4 Kog Bo3sBparta

message c255 TekcT coobLieHus

Koppl BO3BpaTa KoMaHfbl:
0 ycnex BbINO/IHEHNA onepauun
[pyroe 3HayeHne ombka
MpumeyaHus:
* Pexum paboTbl komaHab! (none mode):
1 TlepeBog TO/IBKO B TOprax
3 TlepeBof B TOprax u KNupuHre

* B HacToAWwwMii MOMEHT CMCTEMOI NOAAEPKMBAETCA NEepPeBOs AeHEXHbIX cpeacTs. [epeBoabl 3a/10roBbIX CPEACTB He NOAAEPXKMBAIOTCS
1 none amount_pledge Ao/mkHO 6bITb paBHo 0.

5.16. Metop OptRecalcCS - U3MeHeHne LeHTPa/IbHOro cTpaika

Tun coobueHuns: 45
Tvn OTBETHOrO co06LLeHns: 132

MpoLeaypa no3BosSET NPOU3BECTU NepecUeT LEHTPaSILHOTO CTpaiika, No Tem 06si3aTenbCcTBaM MapkeT-Meiikepa, Ansi KOTOpbIX BbIGpaH
BapuaHT nepecyeta LIC «CMelleHre no 3anpocy». NpeaHasHaveHa ans Mapket-Melikepos.

Ta6n. 130. Bxogsuwue napameTpbl

Nms napameTpa Tun 3HaueHue no |OnucaHuve
yMon4yaHuio

isin_id i4 Yncnosoli ngeHtTndmkaTop 6a3oBoro MHCTpyMeHTa
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Ta6n. 131. Pesynbrar BbINONHEHUSA

Nma napamertpa Tun 3HauyeHue no |OnucaHune
yMO4aHuio

code i4 Koga Bo3Bparta

message c255 TekcT coobLeHns

Koppl BO3BpaTa KoMaHfbl:

0 ycnex BbIMOIHEHMS onepaLum

[pyroe 3HayeHne owmbka

5.17. Metop, FutTransferClientPosition - NMepeHoc ¢hblouepcHO NO3NLMKN Me-
xay bod

Tun coobueHus: 61
Tvn OTBETHOrO co06LLeHus: 137
Mpoueaypa No3BONSIET NEPEHOCUTL (PbHOYEPCHBIE NO3MLMK MeXy cueTaMm cBovx B®.

Ta6n. 132. Bxogswue napameTpbl

Mmsa napameTtpa Tvn 3HayeHune no | OnucaxHvne
yMo4YaHuio
code_from c7 Koga foHopa
code_to c7 Kop, peunnueHTa
isin c25 Kof MHCTpymeHTa
amount i4 Pasmep nepeHocrmoii nosmuum

Ta6n. 133. Pe3ynbTat BbINO/IHEHUA

Nma napameTtpa Tun 3HaueHue no |OnucaHune
yMO4aHuio

code i4 Kog Bo3Bpara

message c255 TekcT coobLieHns

Kogpbl BO3BpaTa KoMaHgbl:

0 ycnex BbINO/IHEHWA onepaLun
[pyroe 3HaueHue owmbka
MpumeyaHue:

Mpoueaypa AocTyrnHa TO/bKO TOMY JIOTVHY LUo3a oT P®, KoTopoMy AAMUHUCTPATOP TOProB NpeAocTaBus HEOGX0AVMbIE NpaBa.

5.18. Metop OptTransferClientPosition - [lepeHOC ONUWOHHOW NO3ULUN Me-
xay b

Tun cooblueHns: 62

Tun OTBETHOrO COO6LLeHMs: 138

MpoLe/ypa No3BOMSET NEPEHOCUTH OMLMOHHBIE MO3ULMM MEXAY CHeTamMi CBONX BO.

Ta6n. 134. Bxogsawume napameTpbl

Nmsa napamertpa Tvn 3HauyeHne no | Onucauvne
yMon4yaHuio
code_from c7 Koga foHopa
code_to c7 Kopg, peunnueHTa
isin c25 Kof HCTpymeHTa
amount i4 Pa3mep nepeHocVMOii No3nLum
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Ta6n. 135. Pe3synbrar BbINONHEHUSA

Nma napameTtpa Tun 3HaueHue no |OnucaHune
yMO4aHuio

code i4 Kog Bo3Bparta

message c255 TekcT coobLieHus

Koapl Bo3Bparta KomaHfbl:

0 ycnex BbIMOMHEHNS onepaLun
[pyroe 3HaueHue oLmbka
MpumeyaHue:

Mpoueaypa AoCTyrnHa TO/bKO TOMY JIOTVHY LUTo3a oT P®, KoTopoMy AAMVHUCTPATOP TOProB NpeAoCcTaBus HEOGXo4VMbIE NpaBa.

5.19. MeTop OptChangeRiskParameters - YnpaBneHue puck-napamerpamu
onuunoHoB

Tun coobLeHus: 69

Tun OoTBETHOrO co06LLeHus: 140

Mpoueaypa no3BossieT U3MEHNTb PUCK-MapamMeTPbl OMLMOHOB.

Ta6n. 136. Bxogsawue napameTpbl

Nma napameTtpa Tun 3HaueHune no | OnucaHne
YMO4aHUIo
client_code c3 Ko knueHta
num_clr_2delivery i4 0 KonmyecTBo KAMPUHIOB, 3a KOTOPOE BK/IKYAIOTCA CUEHapuu

3KCMUpaLMK 1S pacyeTa prUCcKoB Mo GIMKHEN HekBapTaslbHO
Cepum oMnuVoHOB ANs1 AAaHHOTO pasfena

use_broker_num_clr_2delivery i1 0 Mpu3Hak ncnonb3oBaHus 3HaveHus num_clr_2delivery, 3agaH-
HOM Ha ypoBHe 6pokepa

exp_weight c4 0 BecoBoii koadhhrumeHT

use_broker_exp_weight i1 0 Mpu3Hak ncnonb3oBaHWsA 3HavYeHus exp_weight, 3agaHHoM Ha

ypoBHe 6pokepa

Ta6n. 137. Pe3ynbTat BbINOSIHEHUA

Mmsa napameTtpa Tvn 3HaueHune no | OnucaxHve
yMoyaHuto

code i4 Kop Bo3sgparta

message c255 TekcT coobLeHus

Kogpl BO3BpaTa KoMaHzbl:

0 ycnex BbINO/IHEHUSA onepaLmn
[pyroe 3HayeHne oLmbka

MpumeyaHue:

Mpoueaypa AoCTyrnHa TO/bKO TOMY JIOTVHY LUTo3a oT P®, KoTopoMy AAMVHUCTPATOP TOProB NpeAocTaBus HEO6XoA MbIE NpaBa.

5.20. MeTtop, FutTransferRisk - NepeHoC pucka

Tun coobLeHus: 68
Tun oTBETHOro co06LLeHns: 139
Mpoueaypa no3sonseT NepeHoCUTb PUCK MeXy TOProBbIMU CUCTEMAMMU.

Ta6n. 138. Bxogsuwue napameTpbl

Nma napameTtpa Tun 3HaueHune no | OnucaHne
yMO4aHUio
code_from c7 Kop Toprosoro pasgena
isin c25 Kof MHCTpymeHTa
amount i4 Pa3smep nepeHocnmoii nosnuyum
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Ta6n. 139. Pe3synbrar BbINONHEHUSA

Nma napameTpa Tun 3Ha4yeHue no | OnucaHne
yMon4aHuio
code i4 Kog Bo3sBparta
message c255 TekcT coobuieHns
deal_id1 i8 Homep caenku Ha Cpo4yHOM pblHKe
deal_id2 i8 Homep caenku Ha BanitoTHOM pblHke

Kogfbl BO3BpaTa KOMaHgpl:

0
Lpyroe 3HaueHve

MpumeyaHue:

owmbka

ycnex BbINOSIHEHUA onepaunn

Mpoueaypa AOCTYMHA TOIbKO TOMY JIOTWHY LW/to3a 0T P®, KOTOpoMy AAMUHMCTPATOP TOProB NPefoCTaBu HEOOXOAMMbIE NPaBa.

5.21. Metop CODHeartbheat - Coo6uweHune-xaptout ans cepsuca Cancel on

Disconnect

Tun coobueHns: 10000

CooneHme-xapTﬁm C006U.I,aeT CcepBnUCY MOHUTOPUHIa NOAKMKYEHNA nonb3oBaresieid 0 TOM, 4TO ,D,aHHbIVI NOrMH akTUBEH.

Ta6n. 140. Bxogsuwue napameTpbl

Nmsa napameTtpa Tun 3HaueHue no |OnucaxHue
YMOTYaHUIO
seq_number i4 0 Homep coobueHuns-xapTonTa (B TeKyLel BEpCUM HE UCMNOSb-
3yeTcs)

Monb3oBaTesb, NCMO/b3YHLLIMIE CEPBUC CHATUSA 3asiBOK NPY OTK/IIOYEHNM OT TOProBoii cUcTeMbl 06513aH NOChINaTh Ha BXOAHOI reiiT Toprosoit
CUCTEMbI COOBLLEHUS-TPAH3aKLMU U XapT6UTbl He pexe ofHoro pasa B 10 cekyHi. B cryyae HeakTMBHOCTW, TO €CTb OTCYTCTBUSI OT
nonb3oBatesneil coobLLeHuii No6oro Tuna B TedeHne 20 CeKyHZ, 3asiBKv 3TOTO No/b3oBaTens ByayT CHATHI.

MpumeyaHue:

Tpe6oBaHWe nocbinarb XapToMThl PACNPOCTPAHSIETCS TO/BKO Ha NMo/b3oBaTeneid, cnonb3ytowmx cepauc Cancel on Disconnect

CepB1C MOHWUTOPWHIA HE OTMPaBAsSeT OTBETHbIX COOGLLEHWI Ha xapTouTbl. MoaToMy B none dinaroB Npu BbI30BE PYHKLMW OTNPaBKN
coobLeHns TpebyeTcs ykasaTb HOMb (He oxuaaTh oTBeTa): cg_pub_post(pub, msgptr, 0);

Bbi30B doyHKLMK cg_pub_post c conarom CG_PUB_NEEDREPLY npu oTnpaBke xapTouta NnpuBEAET K MOSTyUYEHNH YBEAOMIIEHNSA-0LLNGKN
CG_MSG_P2MQ_TIMEOUT.

Tunbl gaHHbIX nnatcgopmbl Plaza-2

Plaza-2 C++ ODBC KommeHTapuii
ul UINT8 SMALLINT Llenoe uncno pasmepom 1 6aiir.
u2 UINT16 INTEGER Llenoe uncno pasmepom 2 Gaiita.
ud UINT32 NUMERIC,10 Llenoe uncno pasmepom 4 baiita.
u8 UINT64 NUMERIC,20 Llenoe uncno pasmepom 8 Gaiit.
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 Gaiita.
i8 INT64 BIGINT Llenoe uncno co 3Hakom pasmepom 8 GaiiT.
a CHAR VARCHAR CTpoka CMMBO/I0B pa3Mepom 1 6aiT.
cN CHAR[N+1] VARCHAR,N CTpoOKa CMMBO/10B, OKaHYMBaKLLASACA HY/1e€BbIM CIMBOJIOM.
dN.M sN.M P2BCDII NUMERIC,N,M [ecATnyHoe yncno B BONYHON KOAMPOBKE C OMKCMPOBaHHO TOY-
KoiA, roe
¢ N — obLee KoM4ecTBo LUgp B UnCne;
¢ M — KonnyecTBo uudp B A4POGHOI YacTw.
t P2TIME TIMESTAMP [ara n Bpems.
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Plaza-2 C++ ODBC KommeHTapwii

f DOUBLE REAL Yuncno ¢ nnasatoLLeit ToYKol ABOMHO TOUHOCTM pa3MepoM 8 GaiiT.
bN VARBINARY,N Bnok gaHHbIX.

zN VARBINARY,N Bnok gaHHbIX, rae nepsble YeTbipe 6aiiTa 3a4arT A/MHy 6ydepa.

CnpaBOYHUK KOAOB BO3Bparta

Kop Bo3Bpata

OnucaHue

-1

Owmbka npw BbINONHEHNU onepaunn.

0 Onepauus BbINOSIHEHA YCMELLHO.

1 Het Takoro nosns3osarens.

2 HeT Takoro aunepa.

3 Celivac aTta ceccusi He NAET.

4 Ceccusa npuocTaHoB/eHa.

5 OLwwnbKa Npu BbINOMIHEHWUN OnepaLyn.

6 HeT npaB Ha BbINOHEHWE onepaLun.

7 MonbITKa AOCTyna K Y4y)XOMy CYeTy aunepa.

8 HeT npaB Ha yaaneHue 3asBku ApYroro KmeHTa/nonb3osarens CBoein thmpmbl.

9 dupme onepaumm ¢ 3as8KkaMm 3a610kMpoBaHbl AgMuHUCTpaTopom Knvpuxrosoro LieHTpa.

10 HexBartka cpeAcTB Ha CUETY [/1 pe3epBrpoBaHus.

12 Mpemus no onumoHy BHE JIMMUTOB.

13 JIMUT NO3. N0 BCEMY PbIHKY MPEBbLILLIEH.

14 He HaligeHa 3asBKa Ans yaaieHus.

25 3anpeT AgMUHUCTpPaTopa TOProB Ha NOCTaHOBKY /H00bIX 3asBOK.

26 3anpet AgMmHUCTpaTopa TOProB Ha OTKPbITUE NO3ULMIA.

27 3anpeT AgMrHUCTpPaTopa TOPros Ha OTKPbITUE No3uuwmii Ha Mpogaxy.

28 HeT npas a1 BbINOHEHNS onepaumu.

31 He paspelueHa BCTpeyHas 3asBKa Ha O4uH CHET n/mnm NHH.

32 LleHa caenku BHe numuTa.

33 OToli chupme onepauum ¢ 3asBKkaMm 3a610kMpoBaHbl AMUHMUCTpaTopom Knnpuxrosoro LieHTpa.
34 MonbITKa onepaumy Ha HeCyLLECTBYIOLLMIA KOA, KNVEeHTA.

35 OwwubKa B 3aaHNN BXOAHbIX NapaMeTpoB.

36 MonbITKa onepauuy No HecyLecTByoWweMy 6a30BOMY akTuBy.

37 [MepecTaHoBka 3aaBOK No CeA3Kam HegonycTuma.

38 [MepecTaHoBKa afpecHbIX 3adBOK HeLonycTUMa.

39 LleHa He KpaTHa MYUHUMa/IbHOMY LUary LieHbl.

40 MonbITka agpecoBaTk BHECUCTEMHYIO 3a51BKY HECYLLLECTBYHOLLLEMY KOHTPareHTy.

41 He HacTynui unim ncTék cpok oBEPEeHHOCTU Nosb3oBaTens.

42 3anpelleHa paboTa naBHbIM Tpeligepom PacuéTHoli hupMbl.

44 [naBHbIN Tpeligep PacyéTHoi chMpMbl HE NOCTaBW/ NPU3HaK CBOEN paboThbl OT 3TON INPMBI.

45 MonbITKa NOCTaBUTb BHECUCTEMHYIO 3as1BKY OT (OMPMbI, Y KOTOpOI He nponucaH kog PTC.

46 M0 3TOMY MHCTPYMEHTY paspeLLeHbl TO/IbKO BHECUCTEMHbIE 3a8BKM.

47 B Ha3HaueHHOW ceccun No aTOMy MHCTPYMEHTY TOPrOB HET.

48 Mo aTomy MHCTPYMeHTY nAET MocTaBka. PaspeLueHbl TONbKO BHECUCTEMHbIE 3asiBku BceM B® cBoeil PO.
49 MonbITKa NOCTaBUTb BHECUCTEMHYIO 3as1BKy OT Tpeifepa OfHOro K/IMEHTCKOrO CYETA, a He OT Kofda npMbl.
50 He HaligeHa 3asBKa AN nepecTaHOBKU.

53 OwnbKa B 3a/jaH1n BXOAHOIO napameTpa - KonmyecTso. C/IULLKOM BENUKO.

54 B onepauyuun otkasaHo: MpeBbilleH AMMUT onepauuii OT yKa3aHHOro KMeHTa.

56 HeT npas Ha BbINO/IHEHWE OnepaLmm OT YKa3aHHOro 10rMHa u koga. Obpatntecs K AGMUHUCTPATOPY TOProB.
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HeT npaB Ha coefunHeHune ¢ cepBepoM Bupxu. Obpatutecb K AGMUHUCTPATOPY TOProB.

58 HeT npaB Ha BbiCcTaBneHne 3as8Bkn 6e3 NPOBepPKM AOCTATOYHOCTN CPEACTB Ha YPOBHE K/VEHTA.

60 MprocTaHoBKa ayKLVOHa B PeXUMe YNpasieHns PYCcKOM Mo BCEM MHCTPYMEHTaMm.

61 [MprocTaHoBKa TOProB B peXuMe yrnpas/ieHUs PUCKOM.

62 MprocTaHoBKa TOPros no cekuym CpoYHOro pbiHka MOCKOBCKOI Bupxu.

63 MprocTaHoBKa ayKLMOHa B PeX1Me ynpasneHns pyckom No BCem MHCTPYMeHTam AaHHoro BA.

64 [priocTaHoBKa TOProB B peXuUMe yrnpas/ieHus puckomM no gaHHomy BA.

65 MprocTaHoBKa TOProB BO BCEX peXmnmax 1 rno BCEM UHCTPYMEHTaM faHHoro bBA.

66 [MpuocTaHoBKa TOProB BO BCEX PeXmmMax no AaHHOMY UHCTPYMEHTY.

67 3anpeTt AgMmHMCTpaTopa TOProB Ha OTKPbITUE MO3ULMIA B peXVME yrnpaBieHNst PUCKOM MO AA@HHOMY WUHCTPYMEHTY.

68 3anpeT bpokepa Ha BbiCTaBfeHne MobbIx 3a5BOK B PEXMME yrpaBieHNsi PUCKOM.

69 3anpet [[NaBHOrO Tpeigepa Ha BbiCTaB/IeHNe N0ObIX 3a5BOK B PEXMME YNpPaB/IEHNS PUCKOM.

70 Toprosasi onepauus He NoAAepXnBaeTcs.

71 KonnuectBo KOHTPaKTOB B NO3WLMN NPEBBLICMIO AOMYCTUMbIA Npeaen.

72 3asBKa B npoLecce nepemeLleHus.

73 CyMMapHoe KoNn4ecTBO KOHTPAaKTOB B 3asiBKax Ha MOKYMKY NPeBbICUI10 A0MNYyCTUMbIN Npesen.

74 CyMMapHoe Konm4ecTBO KOHTPaKTOB B 3asiBKax Ha NpoAaxy NpeBbICUI0 AOMYCTUMbIN npesen.

75 MpeBbIlleH MHTEPBa OXMAAaHUA BbINOIHEHUA HETOProBOl onepauuy. Onepaums He BbINOMHEHA.

200 AOMVHUCTPATOP NPOM3BOAUT U3MEHEHME napaMeTpoB pacyéta 0.

201 AOMUHUCTPATOP MPOU3BOAUT N3MEHEHNE NapameTpoB pacyérta 0.

202 AOMUHUCTPATOP NPOM3BOAUT U3MEHeHMe napamMeTpoB pacyéta 0.

203 AOMUHUCTPATOP NPOU3BOAUT U3MEHEHMNE napameTpos pacyéTta 0.

204 AOMUHUCTPATOP NPOM3BOANT U3MEHEHME napaMeTpoB pacyéta 0.

205 AOMUHUCTPATOP MPOU3BOAUT N3MEHEHNE NapameTpoB pacyérta 0.

206 AOMUHUCTPATOP NPOM3BOAUT U3MEHEHMe napamMeTpoB pacyéta 0.

207 AOMUHUCTPATOP NPOU3BOAUT U3MEHEHMNE napameTpos pacyéTta 0.

208 AOMVHUCTPATOP NPOM3BOAUT U3MEHEHME napamMeTpoB pacyéta 0.

310 3anpet AgMuHucTpartopa KnnpmHrosoro LieHTpa Ha NocTaHOBKY J1H00bIX 3asiBOK.

311 3anpet AgMmuHucTpaTopa KnmpuHrooro LieHTpa Ha OTKpbITMe No3nuuii.

312 3anpet AgMmuHucTpaTopa KnupuHroBoro LieHTpa Ha OTKpbITUe No3uumii Ha Mpogaxy.

314 3anpeT Tpeligepa Ha NOCTaHOBKY /1t00ObIX 3a51BOK MO K/IMEHTCKOMY CYETY.

315 3anpet Tpeligepa Ha OTKPbITUE NO3ULMK MO KIMEHTCKOMY CYETY.

316 3anpeT Tpeiigepa Ha OTKpbITME NO3ULMK Ha Mpogaxy No KIMEHTCKOMY CYETY.

317 MpeBbIWEeH NIMMAUT 3asiBOK Ha MOKYNKY/Mpoaaxy.

318 3anpet AgmuHucTpaTopa KnvpuHrosoro LieHTpa Ha BbiCTaB/ieHne Nto6bIX 3asBOK MO KIMEHTCKOMY CYETY: A5 K/u-
EHTCKOro perncrtpa Het [leno cyeta, paspeLlléHHoro Ans MNMoctaskn N0 UHCTPYMeHTaM [leHeXHOro pbiHKa.

320 MpeBblWeH fONYCTUMbIM NPeAen Yncna akTMBHbIX 3asIBOK C K/IMEHTCKOrO perncrpa no MHCTPYMEHTY.

331 Hexsatka cpencts no PacuétHomy Kogy.

332 HexBartka cpeAcTs Mo iMMUTam KnneHTa.

333 HexBaTka cpefcTB no 6pokepckoii onpme.

334 HexBaTka cpeAcTB No pacyéTHon dupwme.

335 MpeBbILLEH MMMUT K/IMEHTA HA NOKYNKy Bymar.

336 MpeBbIWeH NMUMUT 6poKepa Ha NOKYNKy Gymar.

337 MpeBbILeH MMUT KNNeHTa Ha NPoAaxy Gymar.

338 MpeBbIWeH MMMUT GPoKepa Ha NPoAaxXy Gymar.

339 MOET nepecyér MO.

380 VA&t npom. KNNPUHI, HENb3a coBepLlaTb TOProBble onepauuu.

381 VOET NpoM. KNVPUVHI, HeNb3A yAaNATb 3asBKU.
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VAT NpoMm. KNNPUHI, HENb3A NepecTas/ifaTh 3asBKU.

383 MoeTt NpoM. K/IMPUHT, Henb3s CoBepLUaTb HETOProBble onepauuu.

680 HexsaTka cpeAcTB No iMmMuTam K/veHTa.

681 HexBaTka cpeAcTsB No pacyéTHon dupwme.

4000 OLwwmbKa BO BXOAHbIX napameTpax.

4001 Y nonb3oBarens HeT npas Ha BbINOIHEHME onepauun.

4002 HeBO3MOXHO N3MEHWUTb JEHEXHbIA TMMUT MO KIMEHTY. HeT TekyLux ceccuit.

4004 HeBO3MOXXHO M3MEHUTL AEHEXHbIA IMMUT NO KNNEHTY. Koga HeT B Tabnmue KINeHTOoB.

4005 HexBaTtka cpefcTs Npu U3MeHeHUN KNMEHTCKOro IMMUTA.

4006 HeBO3MOXHO YCTaHOBUTb [EHEXHbI TMMUT MO KNneHTY. OLIMGKa Npy BbINOJIHEHUW OnepaLuu.

4007 HeBO3MOXHO YCTaHOBUTb JEHEXHbIA TMMUT MO KAMEHTY. OLnbka Npu BbINO/IHEHUN onepauun.

4008 HeBO3MOXHO YCTaHOBUTb AEHEXHbI MMMUT MO KAMEHTY. OwmnbKa Npy BbIMOSIHEHUW onepaumn.

4009 HEeBO3MOXHO YCTaHOBUTb JEHEXHbIA TMMUT MO KAMEHTY. OLWn6Ka Npu BbINOSIHEHNW OnepaLun.

4010 HeBO3MOXHO YCTaHOBUTb [EHEXHbI TMMUT MO KNneHTY. OLIMGKa Npy BbINOJIHEHUW OnepaLuu.

4011 HeBO3MOXHO YCTaHOBUTb [EHEXHbIA TMMUT MO KAMEeHTY. OLnbka Npu BbINOSIHEHUN onepauun.

4012 HeBO3MOXXHO YCTaHOBUTbL AEHEXHbI MMMUT MO KAMEHTY. OwmnbKa Npy BbIMOSIHEHUW onepaumn.

4013 HeBO3MOXHO YCTaHOBUTb AEHEXHbIA TMMUT MO KAMEHTY. OLWn6Ka Npu BbINOSIHEHNW OnepaLun.

4014 HeB03MOXHO U3MEHUTbL NapaMeTpbl MO KAMEHTY. HET TekyLmnx ceccuid.

4015 HeBO3MOXHO M3MEHUTbL NapaMeTpbl MO KAMEHTY. Koga HeT B TabnuLe KNMeHTOB.

4016 HeBO3MOXHO M3MEHMTL NapameTpbl Mo kneHTy. Koga BA HeT B Tabnvue 6a30BbiX akTUBOB.

4017 HEeBO3MOXHO YCTaHOBUTb AEHEXHbIA IMMUT MO KAMEHTY. CIMLLKOM BeK.

4018 AOMUHUCTPATOP NPOU3BOAUT U3MEHEHMNE napameTpos pacyéTta 0.

4021 He xBaTaeT cBOGOAHbIX 3a/1070BbIX CPEACTB Y Bpokepckoi ®rpMbl, YTOGbLI yCTaHOBUTL Tpebyemoe KonmuecTso Pac-
YETHOW Pupme.

4022 He xBaTaeT cBOGOAHbIX AEHEXHbIX CPEeACTB y Bpokepckoit drpmbl, YTOObI yCTAaHOBUTL TPEByemoe KonmyecTBo Pac-
YéTHOI dupme.

4023 HEeBO3MOXHO N3MEHWUTL AEHEXHbIA NMMUT No B®. HeT TekyLux ceccui.

4024 HeBO3MOXHO UBMEHUTb AEHEXHBIA MUMUT no B®. laHHas B® He 3aperncTpupoBaHa B Toprax.

4025 He xBaTaeT cBO60OAHbIX 3a/10T0BbIX CPeACTB Y PacuéTHoit ®mpmbl, 4TOObI ycTaHOBUTL Tpebyemoe konmuecTso Bpo-
Kepckoii dvpme.

4026 He xBaTaeT canbfo AeHeXHbIX cpeacTB y O60Cc06/1eHHOro pasaesna, Ytobbl yCTaHOBUTL Tpebyemoe konmyecTso Pac-
YéTHOI dupme.

4027 He xBaTtaeT canbo 3a/10roBbIx cpeacTsy O60c061eHHOro pasaena, YtTobbl ycTaHOBUTL Tpebyemoe konnyecTso Pac-
YETHOI Pupme.

4028 He xBaTaeT cBOGOAHBIX AEHEXHbIX CpeacTB Yy PacuéTHol dupMbl, YTOGLI yCTaHOBUTL TpebyemMoe KommuecTso Bpo-
Kepckoii dupwme.

4030 HeB03MOXHO M3MeHUTbL NapaMeTpbl No0 Bpokepy. HeT TekyLumx ceccuid.

4031 HeBO3MOXHO M3MEHMTL NapameTpbl Mo Bpokepy. Koga HeT B Tabnunue KINEeHTOB.

4032 HeB0o3MOXHO 1M3MeHUTL NnapameTpbl No bpokepy. Koga BA HeT B Tabnuue 6a30BbiX aKTUBOB.

4033 HeB0O3MOXHO M3MeHUTL NapameTpbl No Bpokepy. HeT npas Ha paboTy ¢ 3TUM 6a30BbIM aKTUBOM.

4034 KnnpuHrosbiii nepesog 3a10roBbix cpeacts ¢ O60c06/1eHHOr0 pasfena 3anpeLyéH.

4035 MepeBog 3a/10roBbIX CPEACTB YACTUUYHOIO 06ecneyeHnst 3anpeLéH.

4040 HeBO3MOXHO N3MEHWUTL IMMUT M0 BP B pexvMe ynpasneHnst pUckoM. HeT TekyLLmx ceccuid.

4041 HeBO3MOXHO M3MEHUTbL NMMUT o B® B pexume ynpasneHns puckom. aHHaa b® He 3apeructpuposaHa B Toprax.

4042 HeB03MOXHO M3MEHUTb IMMUT No B B pexwvmMe ynpasneHusi puckom. Koga B® HeT B Tabnue KNneHToB.

4043 HeBO3MOXHO M3MEHUTE NMMUT N0 B B pexxrme ynpasieHns puckom. OwmbKa npy BbINOSIHEHUN onepaumn.

4044 HeBO3MOXHO M3MEHUTL IMMUT NO BP B pexvmMe ynpasneHus puckom. OLumbKka npuv BbINOSHEHUN onepauun.

4045 HeB0O3MOXHO yaanuTb NMMuT o 6@ B pexume ynpasneHus puckoM. Owmn6bka Npu BbIMNOMHEHNW onepaLmn.

4046 HepocTtatouHo npas Ha yaaneHvie 3anpeta MNaBHOro Tpeifepa Ha Topru B pexviMe ynpasieHnst PUCKOM.

4050 3asBKa Ha aKcnmpaumio He obpaboTaHa. 3anpeT [MaBHOro Tpeigepa Ha nogady 3asBOK Ha DKCnupauuto.
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3asBKa Ha akcnupaumio He obpaboTaHa. 3anpeT 6pokepa Ha nogadvy 3asiBOK Ha JKcnvpaumio.

4052 3asBka Ha 3kcnupauuo He obpaboTtaHa. B cylyecTBytoLleli 3asBke ¢ NPUCIaHHBIM HOMEpPOM Apyrue: "Kog, kineHTa"
n/Mamn "MHCTPYMEeHT".

4053 3asBka Ha aKkcnupauuio He obpaboTaHa. AET NpoM. KNMPUHE. YAansTe 3asBKU HEMb3S.

4054 3asBKa Ha aKcnmpaumio He obpaboTaHa. VAET NPOM. K/TMPVHT. VI3MEHSITb 3asiBKU HE/b3S1.

4055 3asnBka Ha aKcnupauumio He obpaboTaHa. He HallieHa 3asiBka No HOMepY AN yaaneHUs/M3MeHeHus.

4060 3asBKa Ha akcnupaumio He obpaboTaHa. HeT npas Ha BbINOMHEHWE onepaumn.

4061 3anBka Ha akcnvpaumio He obpaboTaHa. Bpems BBoAa 3asiBOK OKOHUMN/IOCh.

4062 3asBKa Ha 3Kcnmpaumio He obpaboTaHa. HeT Takoro KIMEHTCKOro cyeta.

4063 3anBka Ha aKcnupaumio He obpaboTaHa. He HalifeHa 3asBka Ans yaaneHus.

4064 3asBKa Ha akcnupaumio He obpaboTaHa. HeT npas Ha BbINOMHEHWE onepaumn.

4065 3anBka Ha akcnvpaumio He obpaboTaHa. He HailieH ONUMOHHBIV MHCTPYMEHT.

4066 3asBKa Ha aKcnmpaumio He obpaboTaHa. OTKas OT aBTO3KCNMpaLMM BO3MOXEH TO/IbKO B A€Hb NCTEYEHUS OMNLMOHA.

4067 3asBka Ha aKkcnmpaumio He obpaboTaHa. Owmbka Npy BbINO/THEHUN ONepauun.

4068 3asBKa Ha akcnupaumio He obpaboTaHa. OwnbKa Npy BbINOTHEHUN ONepauun.

4069 3asBka Ha aKcnmpaumio He obpaboTaHa. OLwmb6Ka Npy BbINO/THEHNUW ONepauun.

4070 3asBKa Ha aKcnmpaumio He obpaboTaHa. Ha KNMeHTCKOM CYETe HET TaKoro KosimyecTBa MNO3nLUIA.

4090 HeT TekyLumX ceccuii.

4091 Kofa HeT B Tabnuue K/IMeHTOB.

4092 Kopaa BA HeT B Tabnuue 6a30BbiX aKTUBOB.

4093 He HalifeH yKka3aHHbI (ObHOYEPCHbIA UHCTPYMEHT.

4094 YKasaHHbIi hbloYEPCHBI MHCTPYMEHT HE COOTBETCTBYET yKazaHHOMY BA.

4095 He M.6. yka3aH KOHKPETHBIN hbtouepc, korga BA ykasaH - [ns Bcex.

4096 He HalifjeHo orpaHuyeHunst ans yaaneHus.

4097 OrpaHuyeHve MaBHOro Tpeligepa Hemb3sa yaanutb Tpeingepy bpokepckoli dnpmbl.

4098 VIHCTpYMEHT OTCYTCTBYET B TEKYLLEW ceccum.

4099 O6a MHCTPYMEeHTa [0/MKHbI 6bITb A1 04HOro 6a30BOr0 akTUBA.

4100 [ns 3aaBkv No CBs3Ke JO/MKHO BbINOMHATLCA TPEOOBaHME K MIHCTPYMEHTaM: AaTa UCMO/THEHUSA MPAMOTO MHCTPYMeHTa
MeHbLUe AaTbl NCNO/THEHUSI 06PATHOMO MHCTPYMEHTA.

4101 3anpeLueHbl CBA3KN Mexay UHCTPYMEHTaMM C pa3HbIMU SIOTaMu.

4102 HeT nosuuwii Ans nepeHoca.

4103 HenonHoe ceegeHve FOK 3aaBku.

4104 3asBka no AHoHVMHOMY PEIMO gomkHa 6bITk TOMLKO € ykasaHuem Tuna "PEMNO".

4105 3anpelleHa 3asBka ¢ ykasaHvem Tuna "PEMNO" no gaHHoli CBsizke.

4106 CBA3KN paspeLleHbl TONbKO A1 [leHeXHOro pbiHka.

4107 DTl NpoLefypoit HeNb3si CTaBUTb 3asiBKM MO MHCTPYMEHTY-CBA3Ke.

4108 HeT npas Ha Topros/to No TO MHCTPYMEHTaM B PEXUME YNpPaB/eHNs PUCKOM.

4109 CrtaBka (nnun CBon-LeHa) He KpaTHa MUHMMasIbHOMY Luary.

4110 LleHa nepBoii yacTu caenky He coBnasaeT C LieHOM NnocTaBku.

4111 MpesbiweH npenen Ctasku (M1 CBON-LEHbI).

4112 YkazaHHbIli (Obo4epCHbIA MHCTPYMEHT - CBA3Ka, No HeMy OrpaHyYeHnst He CTaBATCS.

4115 HeB0O3MOXXHO NepeBecTn AeHexXHble cpefcTBa ¢ B® Ha B®. HeT TekyLmx ceccuii.

4116 HeB03MOXHO nepesecTn AeHexHble cpeactea ¢ b® Ha B®. BP-00HOP He 3aperncTpuposaHa B Toprax.

4117 HeB03MOXHO nepesecTn AeHexHble cpeactea ¢ b® Ha B®. BP-nonyyarens He 3aperucTpuposaHa B Toprax.

4118 He xBaTaeT cBOGOAHbIX AEHEXHbIX CPeACTB y bpokepckoit rpmbl.

4119 He xBaTaeT cBOGOAHbIX 3a/10T0BbIX CPEACTB YaCTMYHOrO obecneveHns y Bpokepckoit drpmbl.

4120 He xBaTaeT canbfo AeHexHbIX cpeacTB y Ob6ocobneHHoro pasgena.

4121 He xBaTaeT canb/io 3a/10r0BbIX CPEACTB YaCTUYHOro obecneveHns y O60co61eHHOro pasgena.

4122 He xBaTaeT cBOGOAHbIX AEHEXHbIX CPeAcTB y PacuéTHoi ®rpmbl.
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He xBaTaeT B HaMumu 3a/10r0BbIX CPEACTB YaCTUYHOTO obecnedeHuns y Bpokepckoit drpmbl.

4124 He HaiigeH koa ykasaHHol Bpokepckoii drpmbl.

4125 MonbITKa nepesofa Mexay pasgenamm pasnnyHbiX PacuéTHbiX Pupm.

4126 MepeBog 3anpelwéH. OwmnbKa NorMky NnepeBoios.

4127 HepoctaTouHo cBo60aHbIX AeHer Ha PacuéTHom Koge.

4128 He xBaTaeT cBOGOAHbIX AEHEXHBIX CPeACTB y Bpokepckoit drpmbl.

4129 He xBaTaeT canbfo AeHexHbIX cpefcTB y O60c061eHHOro pasgena.

4130 He xBaTaeT CBOGOAHbIX AEHEXHbIX CPEeACTB y PacuéTHoi dvpmel.

4131 He HaiifieH kop, ykasaHHo! Bpokepckoii dPupmbl.

4132 BbiBog, 3anpeLéH. Owmnbka N0rmkm 0T3bIBOB CPEACTB.

4133 HeT nopyyeHwuit Ans OTMEHbI.

4134 He xBaTaeT B HAMUnM LEHEXHbIX CPeACTB Y Bpokepckoin dupmbi.

4135 He xBaTaeT B HaM4Mn AEeHEXHbIX CPeAcTB y PacyéTHoit PupMmbl.

4136 MepeBos 3a/10roBbIX CPEACTB NOMHOI0 06ecneyeHns 3anpeLyéH.

4137 He xBaTaeT B HaNM4MKn 3a/10r0BbIX CPEACTB MOSTHOro obecneyeHns y bBpokepckoi ®rpmbl.

4138 Ha PacuétHom Koge HefocTaTouHO AeHer, OCTYMHbIX 419 BbIBOAA.

4139 He xBaTaeT cBO6GOAHbIX 3a/1070BbIX CPEACTB YaCTMYHOro obecneveHus Ha PacuétHom Koge.

4140 HeT nosunuunii Ana nepeHoca no BbIGPaHHOMY MHCTPYMEHTY.

4141 He xBaTaeT OTKpbITbIX NO3ULMIA 4151 NepeHoca.

4142 MonbiTKa NepeHoca NO3nLUIA C KITMEHTCKOTO CYETA Ha UyXXOW CUET (C gpyrum MIHH).

4143 Henb3s nepeHocuTb No3unummn mexay b®, npuHagnexatimm pasHoim PO.

4144 Henb3s nepeHocnTb NO3ULIMK Ha HyneBoli pasgen bo.

4145 3anpeT AgMUHUCTpaTopa TOProB Ha NEPEHOC NO3ULMIA NO yKa3aHHOW BO.

4146 3anpet Ha NnepeHoc No3uLMKn No YKazaHHOMY UHCTPYMEHTY.

4147 He HalifieH yKka3aHHbI ONLMOHHbIA MHCTPYMEHT.

4150 YkaszaHHblli (hbHOUEPCHBI MHCTPYMEHT He SBNSIETCS UHCTPYMEHTOM GaslaHCUPOBKY pUCKa.

4151 He HaiigeH cooTBeTcTBYOWMI Kog ®rpMbl Ha BasitoTHOM pbIHKe.

4152 He HaligeH cooTBETCTBYOLWMIA PacueTHbIn Kog Ha BaslloTHOM pbiHKe.

4153 He HaliileH coOTBETCTBYHOLMI MHCTPYMEHT Ha BaslloTHOM pbIHKe.

4154 Heob6xoayMble napaMeTpbl A1 Nojaun TpaH3akLmy Ha BanloTHOM pbiHKe He 3aperMcTpupoBaHbl B CUCTEME.

4155 HeobxoauMblii norvH AgMUHMCTpaTopa A8 NoAadun TpaH3akuun 6a1aHCMpPOBKM pUCKa He 3aperMcTpypoBaH B CU-
cTeme.

9999 MpeBbIWEH IMMUT OTNPABKN TPaH3aKLMil 4151 4AHHOTO NI0TMHA.

10000 CucTemMHas owwnbka npn 06pabdoTke cooBLLEHUS.

10001 HensBecCTHbIN TN coobLLEHNS.

10004 HeponycTumblii TN COOGLLEHUS.

10005 MpeBblweH pasmep MQ-azpeca.

10006 OLwmbKa Npn NapcuHre coobLLEeHUS.
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