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Aarta N3meHeHus
26.09.2018 [lo6aBneH HoBbIl koA oLwnbkm 4208.
25.09.2018 [o6asneH pasgen "3.3.7. KnneHtckme SMA-M10rMHbI (CMIOHCMPYEMBIA focTyn)".
03.08.2018 M3 tabnuupl orders notoka FORTS_ORDBOOK_REPL yaaneHo none aspref.
01.08.2018 M3 notoka FORTS_INFO_REP yaaneHsl Tabnuubl sma_master, sma_pre_trade_check.
31.07.2018 B notok FORTS_INFO_REPL go6asneHa Tabnuua option_series_params.
30.07.2018 M3 Tabnuupl opt_vcb notoka FORTS_OPTINFO_REPL yananeHo none coeff_out.
27.07.2018 BHeCEHHblIe N3MeHeHuA:

* l13meHeHbl onucaHusa noneii is_cupon B Tabnuuax fut_bond_nkd u fut_bond_nominal

* MNepeumeHosaHa Tabnuua fut_bond_nkd.
26.07.2018 Lo6aBneH HoBbIli Kog, owmnbkn 4220.
26.07.2018 BHeCE&HHbIe n3mMeHeHus:

* MNotok FORTS_CLR_REPL:
* W3 tabnuy fut_pos, opt_pos, fut_pos_sa, opt_pos_sa yaaneHsl nons pos_beg, pos_end

e 13 Tabnuubl pledge_details yganeHbl nonsa amount_beg, pay, amount, amount_beg_money, pay_money,
amount_money.

e lNMotok FORTS_DEALS_REPL:
* 13 Tabnuubl deal yaaneHsl nons pos, amount.
¢ 13 Tabnuubl multileg_deal yaaneHo nose amount.

» Motok FORTS_FUTCOMMON_REPL: 13 tabnuusl common yaaneHsl nonas amount_buy, orders_buy_amount,
amount_sell, orders_sell_amount, amount, contr_count, pos.

» Motok FORTS_OPTCOMMON_REPL: 13 Tabnuubl common yaasneHsl noas amount_buy, orders_buy_amount,
amount_sell, orders_sell_amount, amount, contr_count, pos.

e Motok FORTS_MM_REPL: u3 tabnuy, fut_MM_info n opt_MM_info yganeHsl nons amount_sells, amount_buys,
mm_amount.

* MNotok FORTS_OPTINFO_REPL:
* 13 Tabnuubl opt_rejected_orders yganeHo none amount
* 13 Tabnumubl opt_exp_orders yaaneHsl nons amount, amount_apply

* Motok FORTS_ORDLOG_REPL: u3 Ttabnuy orders_log u multileg_orders_log yaaneHbl nons amount,
amount_rest, status.

» MoTtok FORTS_POS_REPL: 13 tabnuy, position 1 position_sa yganeHsl nons pos, buys_qty, sells_qty, open_qty.
e MNotok FORTS_FUTINFO_REPL:

* 13 Tabnuupl fut_rejected_orders yganeHo none amount

* fobasneHbl Tabnuubl user, sma_master, sma_pre_trade_check

e ypaneHa Tabnuua fut_sess_settl

B Tabnuuy fut_margin_type go6asneHo none type
* M3MeHeHbl onvcaxusi noneit UCP_type u prohibit_coeff.
* Motok FORTS_INFO_REPL:
 ypaneHa Tabnuua opt_sess_settl
« nob6asneHbl Tabnuusl sma_master, sma_pre_trade_check
e 13 Tabnuubl opt_vcb yganeHo nose min_vol.

* Motok FORTS_FUTTRADE_REPL:
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N3meHeHus

« B Tabnuupl orders_log u multileg_orders_log fo6asneHo none aspref
* 13 Tabnuy orders_log n multileg_orders_log yaaneHsl nons amount, amount_rest, status
* 13 Tabnuupl user_deal yaaneHsl nons pos, amount, status_buy, status_sell
* 13 Tabnuubl user_multileg_deal ynaneHsl nons amount, status_buy, status_sell.
e lMotok FORTS_OPTTRADE_REPL:
» B Tabnuuy orders_log go6aeneHo none aspref
* 13 Tabnuupl orders_log yganeHsl nons amount, amount_rest, status
* 13 Tabnuubl user_deal yaaneHbl nons pos, amount, status_buy, status_sell.
e Motok FORTS_ORDBOOK_REPL:
« B Tabnuuy orders go6asneHo none aspref
* W13 Tabnuubl orders yaaneHsl nons status, amount, amount_rest, init_amount.
* Motokn FORTS_FUTORDERBOOK_REPL/FORTS_OPTORDERBOOK_REPL:
« B Tabnuuy orders go6asneHo none aspref
* W3 Tabnuubl orders yaaneHsl nons status, amount, amount_rest, init_amount.

» Motok RTS_INDEX_REPL: B Tabnuuy rts_index go6asneHsl nons value_highprec, prev_close_value_highprec,
open_value_highprec, max_value_highprec, min_value_highprec.

18.07.2018

Lo6asneHbl komaHabl SetSmaPreTradeCheck, DelSmaPreTradeCheck, UserKillSwitch.

25.06.2018

[lo6aBneHbl HoBble KoAbl OlWmnboK (76, 4167, 4200 - 4207).

21.06.2018

[ob6asneH pasgen "3.3.6. [0TOKK, NonyyaeMble IOTMHAMU pasHbIX NOLTUNOB".

19.06.2018

Y komaHgbl FutChangeClientMoney ynaneHbl Hevcnosb3yemble nons limit_pledge u coeff_liquidity.

21.05.2018

B Tabnuuy diler notoka FORTS_FUTINFO_REPL go6asneHo none signs.

11.04.2018

B coob6ueHunsix OptChangeExpiration, FutTransferClientPosition, OptTransferClientPosition n3ameHeHbl TUN coobLLe-
HUA 1 TUN nona amount.

30.03.2018

B tabnuuy part_sa notoka FORTS_PART_REPL go6asneHo none money_old.

22.03.2018

BHeCEHHbIe N3MEHEHUS:
* B Tabnuuy dealer notoka FORTS_FUTINFO_REPL po6asneHo none signs.

» B Tabnuuy virtual_futures_params notoka FORTS_INFO_REPL go6asneHbl nons strike_step, exp_clearings_bf n
exp_clearings_cc.

» B Ttabnuuy futures_params notoka FORTS_INFO_REPL go6asneHo none lot.

* B Tabnuuy base_contracts_params notoka FORTS_INFO_REPL po6asneHsl nons has_options, msp_type n
currency_id.

* B notok FORTS_INFO_REPL go6asneHbl Tabnuupl currency_params 1 CoOmmaon_params.

28.02.2018

M3 notoka FORTS_FORECASTIM_REPL yganeHa tabnuua part_forecast.

26.02.2018

BHeCEHHbIe N3MEHEHUS:

* 3 Tabnuubl fut_vch notoka FORTS_FUTINFO_REPL yganeHbl nons client_code, exch_pay, exch_pay_scalped,
clear_pay, clear_pay_scalped, exch_pay_spot, exch_pay_spot_repo, sell_fee n buy_fee.

* 13 Tabnuupl opt_vch notoka FORTS_OPTINFO_REPL yaaneHbl nons client_code, exch_pay, exch_pay_scalped,
clear_pay, clear_pay_scalped, is_spec, spec_spread, sell_fee n buy_fee.

21.02.2018

[o6aBneHbl HOBblE KOAbl OLIMOOK: 4148, 4149.

i3meHeHo onucaHne kofoB ownbok: 4127, 4138

20.02.2018

BHECEHHblE N3MEHEHUA:
» [o6aBneHo onucaHune komaHabl FutChangeBFLimit.

» B Ttabnuuy part_sa notoka FORTS_PART_REPL pgo6asneHbl nons money_blocked n vm_reserve.

31.01.2018

BHeCEHHbIe N3MEHEHUS:
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* 3 tabnuubl money_clearing notoka FORTS_CLR_REPL yaaneHo none ext_reserve.

* W3 tabnuy fut_sess_contents u fut_instruments notoka FORTS_FUTINFO_REPL yganeHo none coeff.

» B 1abnuue fut_bond_registry notoka FORTS_FUTINFO_REPL nsmeHéH Tvn nons bond_type Ha i4.

* 3 notoka FORTS_FUTTRADE_REPL yananeHsl Tabnuupl deal n multileg_deal.

* M3 notoka FORTS_OPTTRADE_REPL yganeHa ta6nuua deal.

* 13 Tabnuubl base_contracts_params notoka FORTS_INFO_REPL yganeHo none points_num. B 3Ty xe tabnuuy
[ob6aeneHbl nons spot_price, mrl, mr2, mr3, k1, Ik2, risk_points_n.

* 3 Tabnuupl futures_params notoka FORTS_INFO_REPL yaaneHbl nons limit u spot_signs. B 3Ty xe taénuuy
pob6asneHbl nons interest_rate_risk_up, interest_rate_risk_down, time_to_expiration, normalized_spot.

e 3 Tabnuubl virtual_futures_params notoka FORTS_INFO_REPL yganeHbl nons is_net_positive, volat_range,
t_squared u max_addrisk. B a3ty e Tabnuuy pob6aeneHbl nons exp_clearings_sa, volatility risk,
volatility_risk_mismatch, time_to_expiration.

» B 1abnuuy sys_events notoka FORTS_INFO_REPL go6aeneHo none server_time.

* 3 Tabnumubl common notoka FORTS_OPTCOMMON_REPL yganeHo none isin_is_spec.

* 3 Ttabnuubl part notoka FORTS_PART_REPL ypanexbl nons pledge_free, pledge_blocked, coeff liquidity,
pledge_old, pledge_amount.

* 13 Tabnuupl part_sa notoka FORTS_PART_REPL yganeHsl nons pledge_amount v liquidity_ratio. B aTy xe Ta-
6nmuy fobasneHsl nons vm_intercl n fee.

» [No6asneHo onucaHune notoka FORTS_FEERATE_REPL - [0TOK TOYHbIX KOMUCCUIA GUPXN.

» [o6asneHo onvcaHve KOMaHz, FutChangeBFParameters, FutChangeClientParameters "
FutChangeBFClientDefaultParameters.

» B Tabnuuy diler notoka FORTS_FUTINFO_REPL po6asneHbl nons: exp_weight, num_clr_2delivery, margin_type,
calendar_spread_margin_type, num_clr_2delivery_client_default, exp_weight_client_default, go_ratio,
check_limit_on_withdrawal, limit_tied_money, limits_set, no_fut_discount, no_fut_discount_client_default.

* B Tabnuuy investr notoka FORTS_FUTINFO_REPL po6asneHo none calendar_spread_margin_type.

» B notok FORTS_FUTINFO_REPL po6asneHbl Tabnuubl dealer n investor.

* B notok FORTS_INFO_REPL go6asneHbl Tabnmupl dealer u investor.

26.12.2017 BHeCEHHbIe N3MeHeHusA:
» B Ttabnuuy position notoka FORTS_POS_REPL pob6asneHo nosne account_type
* B notok FORTS_POS_REPL pfo6asneHa Tabnuua position_sa.
21.12.2017 [lo6aBneHbl HOBble koAbl OLLN60K (4160 - 4166).
16.11.2017 3meHeHo onncaHune napameTpa code_vcb metoga FutDelUserOrders.
25.10.2017 BHeCEHHbIe 3MeHeHuA:

* W3 notoka FORTS_FUTINFO_REPL ypnaneHa tabnuua delivery_report

* B Tabnuuy fut_rejected_orders notoka FORTS_FUTINFO_REPL go6aeneHo none xamount

» B tabnuupbl opt_rejected_orders un opt_exp_orders notoka FORTS_OPTINFO_REPL go6asneHo none xamount

» B 1abnuuy opt_exp_orders notoka FORTS_OPTINFO_REPL pgo6aeneHo none xamount_apply.

24.10.2017 BHeCEHHbIe N3MeHeHusA:

e B Tabnuyy fut MM_info notoka FORTS_MM_REPL po6aeneHbl nons xamount_sells, xamount_buys,
Xmm_amount

« B T1abnuuyy opt_MM_info notoka FORTS_MM_REPL po6aBneHbl nons xamount_sells, xamount_buys,
Xmm_amount

28.08.2017 B coobuieHnsax OptChangeExpiration, FutTransferClientPosition, OptTransferClientPosition n3meHeHb! TUn coobLe-

HVSA 1 TUM Nons amount.

23.06.2017 Ynanér notok RTS_INDEXLOG_REPL.
02.06.2017 BHeceHHble n3MeHeHus:
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* B tabnuuy multileg_dict notoka FORTS_FUTINFO_REPL go6asneHo none leg_order_no.

B T1abnuuy fut_margin_type notoka FORTS_FUTINFO_REPL po6asneHbl nons UCP_type, prohibit_coeff,
prohibit_type.

18.05.2017

BHeceHHble N3MeHeHUsA:

* B 1abnuupl fut_pos, opt_pos, fut_pos_sa un opt_pos_sa notoka FORTS_CLR_REPL go6asneHbl nons xpos_beg
1 xpos_end.

* B T1abnuuy pledge_details notoka FORTS_CLR_REPL po6aBneHbl nons xamount beg, xpay, xamount,
xamount_beg_money, xpay_money, xamount_maoney.

15.05.2017

BHeceHHbIe N3MEHEHUS:

¢ B 1abnmupl common notokoB FORTS_FUTCOMMON_REPL n FORTS_OPTCOMMON_REPL go6aBneHbl nons
xamount_buy, xorders_buy_amount, xamount_sell, xorders_sell_amount, xamount, xcontr_count, Xpos.

* B Tabnumubl orders NOTOKOB FORTS_ORDBOOK_REPL, FORTS_FUTORDERBOOK_REPL "
FORTS_OPTORDERBOOK_REPL gob6aBneHbl nons 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 N3MEHEHNS:

* B tabnuuy deal notoka FORTS_DEALS_REPL go6aBneHbl Noss xpos 1 xamount.

» B Ttabnuuy multileg_deal notoka FORTS_DEALS_REPL go6asneHo nose xamount.

» B 1tabnuuy orders_log notoka FORTS_FUTTRADE_REPL po6asneHbl nons xamount n xamount_rest.
* B tabnuuy multileg_orders_log notoka FORTS_FUTTRADE_REPL go6aBneHbl nons xamount n xamount_rest.
» B Ttabnuuy deal notoka FORTS_FUTTRADE_REPL fo6aBneHbl noss Xpos 1 xamount.

» B tabnunuyy multileg_deal notoka FORTS_FUTTRADE_REPL fo6asneHo none xamount.

* B Tabnuuy user_deal notoka FORTS_FUTTRADE_REPL go6aBneHbl Nons Xpos 1 xamount.

« B 1abnuuy user_multileg_deal notoka FORTS_FUTTRADE_REPL po6aBneHo none xamount.

» B Ttabnuuy orders_log notoka FORTS_OPTTRADE_REPL go6asneHbl nons xamount n xamount_rest.
* B tabnuuy deal notoka FORTS_OPTTRADE_REPL go6aBneHbl Nons Xpos 1 xamount.

» B 1abnuuy user_deal notoka FORTS_OPTTRADE_REPL fo6aBneHbl nons xpos 1 xamount.

» B 1abnuuy orders_log notoka FORTS_ORDLOG_REPL go6asneHbl nons xamount n xamount_rest.

* B tabnuuy multileg_orders_log notoka FORTS_ORDLOG_REPL go6aeneHbl noss xamount 1 xamount_rest.

24.03.2017

BHeceHHbIe N3MEHEHNS:

« 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 3anonHs0TCca 3HaYeHn-
AMU MO YMOMYaHUIO (HyNW, NYCTble CTPOKU).

« B Tabnuue opt vch notoka FORTS_OPTINFO_REPL nons exch_pay, exch_pay_scalped, clear_pay,
clear_pay_scalped, sell_fee, buy_fee, is_spec, spec_spread, client_code 3anonHATCA 3HAYEHUAMN N0 yMOn4a-
HWIO (HY/W, NyCTble CTPOKK).

28.12.2016

BHeceHHble nsmeHeHus:
» [No6asneH pasgen "Motok FORTS_FORECASTIM_REPL - MporHo3 puckoB nocsie BO3MOXHOI pa3aBukkin'.

» 13 Tabnuupbl part notoka FORTS_PART_REPL yaganeHo none exp_weight.

21.12.2016

B cOOTBETCTBUM C NOMNTUKON AeKOMUCCUMM NporpaMMHOro obecneyeHuns ¢ 5 gekabpsa 2016 npekpatlyeHa nogaepxka
API| P2ClientGate n 6uenuotek Plaza-2 Bepcuii mnagLle nam paBHbix 198. 9TO U3MEHEHUE OTMEHSIET N 06PaTHYH
COBMECTMMOCTb: LL/I03bl C GUGANOTEKAMUN BEPCUIA MNagLle namn paBHbIMU 198, a Takke HanMcaHHbIe C UCNOMb30Ba-
Huem API P2ClientGate, He cMOryT npoAos/hkaTb CBOK paboTy.

30.08.2016

MI3MeHEH cnmncok CMHXpPOeBEHTOB B Tabnuue sys_events B notokax FORTS_PART_REPL, FORTS_CLR_REPL,
FORTS_INFO_REPL.

18.05.2016

BHeceHHble n3MeHeHus:

* YpaneHo onvcaHue MeTofoB Ans pa6oTsl co Cnotamu:
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« "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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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.

11




Lnto3 SPECTRA Plaza-2

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

12
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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 nsmeHén Tnn napametpa code_vcb ¢ ¢4 Ha ¢25. HoBbIli hopMaT KOoMaHAbl 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)
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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 owwn6ka B onncaHum komaHabl FutAddMultiLegOrder: Tun napametpa isin_id n3ameHéH 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

1.1. HasHayeHne JOKyMeHTa

Llenbio fOKyMeHTa SIBIAETCS OCBELLEeHVEe BCero KoMmnekca nHopmMaumum, Heo6xo41MMoii nofb3osarensim npy NPoeKTUPoBaHNN 1 paspa-
60TKe nporpaMMHOro obecneyeHns Ans gocTyna Ha pbiHok SPECTRA c ucnonb3oBaHuem wito3a SPECTRA Plaza-2. B gokymeHTe pac-
cMaTpuBaloTCs cnegytoLve Bonpocsl:

» O6wwuii 0630p cucTemMbl SPECTRA — TOProBble MHCTPYMEHTbI, yHaCTHVKM TOProB, TOProBble onepauuy, ynpasneHue puckaMmu u mMu-
TUpOBaHMe onepauuii n T.n.

« CocTas, ycTaHOBKa 1 HacTpoiika MO wmo3 SPECTRA Plaza-2. MNMpuBognTcs onvcaHne AeiicTBuiA Nonb3oBaresis No yCTaHOBKE U Ha-
cTpolike MO, TpeboBaHwWiA K annapaTHO 1 NPOrPaMMHO MHDPACTPYKTYPaM, a Takke JarTcs 0bLme pekoMeHaaumm no Ncnosib30BaHuio
nporpaMMHOro obecneyeHus.

« CocTaB TpaHcnvpyemoli nHcpopmaumn. MprBoagnTCS onucaHve NOTOKOB PENKaLy U TPaHCMPYeMbIX TabnuL.

* [MepeueHb ynpasnsioLLyx KOMaHa,.

« CnpaBouYHble JaHHbIE.

1.2. Kpyr nonb3oBarenei

[aHHbIli [OKYMEHT NpefHa3HayeH An1a 6U3Hec-aHa/IMTUKOB, CUCTEMHbIX apPXMTEKTOPOB 1 NMPOrpaMMMUCTOB, yHaCTBYHOLLMX B NPOEKTVPOBAaHNM
1 pa3paboTke NporpaMmMHOro obecnedyeHuns gns goctyna Ha pbiHOK SPECTRA ¢ ucnonb3oBaHvem wio3a SPECTRA Plaza-2.

1.3. CokpalyeHus

B pamkax HacTOsILLEero AoKyMeHTa UCMO/b3YIOTCA CeAYOLLME COKPaLLEeHNS:

TepMuH OnpepeneHue
ASTS P ToproBo-KNMPUHroBasi cMctemMa hOHA0BOIO PbiHKa
COD Cepsuc "Cancel On Disconnect"
SMA Cepsuc "Sponsored Market Access"”
BA Ba3zoBblii aKTuB
B® Bpokepckasi dovpma (TOProBbIii YieH)
BM BapuaunoHHasa mapxa
ro lapaHTuiiHOE obecneyeHne
MM MapkeT-Mmelikep
HKA HakonneHHbI KyNMOHHbIA J0X04
HKLL HauuoHanbHbIi KNMpuHroBbIi LieHTp
no MporpammHoe O6ecneyeHne
Po® PacueTtHas dompma (KMMPUHIOBLIA YeH)
CYP Cuctema ynpasneHus puckamm
TKC TOProBO-KIMPUHTOBLIN CUET
TC ToproBsas cucrema
(H13) LleHHas 6ymara
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2. Kpatkuii 0630p cuctembl SPECTRA

2.1. Cyo6beKTbl (y4aCTHUKU) TOPros

Cy6bekTbl (Yy4aCTHUKM) TOProB 3T0:
» PacueTHble dmpmbl (PP)
» Bbpokepckue cupmbl (BP)
* KnneHtbl PO 1 b®
2.1.1. PacueTHble hnpmbl

PacueTHble (hMpMbl — 3TO OpraHM3aLum, HeNnoCpPeACTBEHHO HECYLLIME OTBETCTBEHHOCTL U NOKPbIBAtOLLIME PUCKW CBOUX K/IMEHTOB 1 Cy66po-
KepoB.

PacueTHble hupMbl UMET BO3MOXHOCTK:

+ CoBepLuath CAeNK1 0T CBOErO UMEHW U 3a CBOI CYET.

» CoBepliaTtb CAEMKN OT CBOErO MMEHW 1 3a CYET 06CNYXNBAEMBIX K/TMEHTOB.
* Bectn pacuetbl ¢ HKL, Hanpsmyto.

» O6cnyxuBaTh KIMEHTOB, B TOM YKC/ie U Bpokepckre apmbl.

» KoHTponvpoBaTb paboTy K/IMEHTOB U 6POKEPCKUX (OMPM B XOA4E TOProB.
PacueTHble hupMbl HecyT obsi3aTenbLcTBa:

* YneHcTBO B CEKLMM CPOUHOTO PhIHKA.

JINueH3ns GUPXKEBOTO NOCPEAHMKA, COBEPLUAIOLLETO TOBapHbLIE (DbIOUEPCHBIE U OMUMOHHbLIE CAE/KM B GUPXKEBOI TOProB/e, BblgaHHas
LS Po.

B3Hoc B CTpaxoBoii hoHa,

rapaHTVIVIHOE obecneyeHne cOH6CTBEHHbIX CAEeNoK N cAenoK CBOUX K/TMEHTOB.

2.1.2. bBpokepckue pupmbl

B oT/iMuve oT pacuyeTHbIX hupM, GpoKepckne oMpMbl HE PacCUMTBLIBAKOTCS MO OnepauusiM HanpsiMyto ¢ GrpXeld, a paccunTbIBaKTCA CO
CBOEi1 pacyeTHON hnpMoii, Ans 6POKEPOB HET TPEHOBAHUIA NO HAIMUMIO JIMLLEH3WI 1 NO BHECEHNIO cpeacTB B CTpPaxoBoi hoHA.

Bpokepckre hupmbl MET BO3MOXHOCTY:

« CoBepLuaTh CAE/MKN 3a CBOI CYeT.

« CoBepLuaTh CAe/KN 3a cYET 06CNYKMBAEMbIX K/TMEHTOB.

» BbICTaB/ATb 3asBKM B TOPrOBOI CUCTEME C K/TMEHTCKOTO TEPMUHANA.
» KoHTponuposaTb paboTy CBOMX K/IMEHTOB B XOf€ TOProB.
Bpokepckne dmpmbl HECYT 06513aTENbLCTBA:

. rapaHTVIVIHOE obecneyeHne cOH6CTBEHHbIX CAEeNoK n caenokK CBOUX K/INEHTOB.

2.1.3. KnueHTbI

Nio6oe topugunyeckoe 1 ranyeckoe NNLO MOXET NPUHUMATL yyacTue B Toprax Ha pbiHke dbloyepcoB 1 onumoHoB SPECTRA B kauecTse
KneHTa. [1A 3TOro Heo6XoAMMO 3aK/IIOUUTL [AOrOBOP HA TOProBoe 06CyXVBaHWe ¢ Gpokepckolt MPMOii nan HenocpeACTBEHHO C pac-
yeTHol chnpmolii. BaxkHbiM aTtpmbyTom knveHTa cnyxuTt MHH nnm Homep nacnopra.

2.1.4. KogpupoBKka B cucreme
Y4yacTHWKM TOProB B CUCTEME KOAMPYHOTCS C MOMOLLbIO CEMUCUMBO/IbHOM CTPOKM BUAga:XXYYZZZ, rae
* XX — Kopg, pacyeTHOW hmpMbI
* YY — Kopg, 6pokepckoii orpmbl
» Z7ZZ — Kopf KNneHTa

Kog, 6pokepckoit hrpmbl 00 NpeAHasHaueH f/1s1 OTPaKEHUs COCTOSIHUS Camoii PacyeTHON (PUPMbI.
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Mpumep 1.

Q100 — koA Ans NpefcTaBeHnst pacyeTHon covpmbl Q1

Q1DU - cy66pokep DU pacueTHoii hupmbl Q1

Kog, KnuenTa 000 npefHa3HaveH a5 OTpaXeHus COCTOssHUS BpokepcKoi onpmbl.
Mpumep 2.

Q1DUO000 — koA Ans NpefcTaB/EHUs COCTOSIHNA AEHEXHbIX cpeacTB cyb66pokepa DU pacueTHoli donpmbl Q1

2.1.5. PackpbiTue nHcpopmauum o6 yyactHUKax B cucteme

Cnncok pacyeTHbIX U 6pokepckux dvpm AocTyneH B Tabnuue dealer notoka FORTS_FUTINFO_REPL. Cnvcok KAMeHTOB AOCTYMEH B
Tabnuue investor notoka FORTS_FUTINFO_REPL. PackpbiTvie MHhopMaLm 0 KneHTax 1 6pokepax orpaH1yeHo npasamMu nosb3oBatens,
3anpalumsaroLLero MHopmaLmio.

Kpome TOro, B pas3/iInyHbIX NOoTOKax n Ta6n|/|u,ax €CTb CCblJIKN HA CEMUCMMBO/1bHbIE KOAbl Y4aCTHUKOB UM Ha YeTbIPEXCUMBO/IbHbIE KOAbI
6pokepoB.

2.1.6. Nonb3oBarenu. NMNpuBA3Ka Nosib3oBartesif K yHaCTHUKY TOpros

[Monb3oBaresnb WU NIOTUH B CUCTEME MOXET ObIThb npmeA3aH K pasHbIM YPOBHAM nepapxmnmn y4aCTHUKOB:

* JlorvH pacyeTHOIi hUpMbI. IMEET BO3MOXHOCTb MPOCMATPMBaTh MHCIOPMAaLIMIO 1 (MY HAUTMYMY TPaH3aKLUMOHHBIX NPaB) coBepLuaTh Top-
roBble onepauuy OT UMeHU /Il06oro 6pokepa UM KIMEHTA AaHHOM pacyeTHO iMpMbl, @ Takke BbI3biBaTb OMepauyy s yCTaHOBKM
pasnMyHbIX IMMUTOB, KaK [/151 K/IMEHTOB, TaK U A4/1si Cy66POKEPOB.

* JlornH 6pokepckoit chmpMbl. VIMeeT BO3MOXHOCTb NpocMaTpuBaTh MHDOPMALIMIO 1 COBEPLLATHL TOProBble onepaumy oT UMeHN BCex K-
€HTOB Bpokepa BHYTPU pacyeTHON MpMbI, a TakkKe yCTaHaBIMBaTb IMMUTbI KNIMEHTaAM 3TOrO Gpokepa.

* JIOrVH KnMeHTa. MIMeeT BO3MOXHOCTb COBepLUaTh TOProBble Onepauyy OT UMEHU KOHKPETHOTO KiMeHTa BHYTPU 6pokepckoii doypMbl 1
npocMaTprBaTh MHCHOPMALMIO MO 3TOMY K/IMEHTY.

B cxeme coobuieHunit-komaHg, (cM. pasgen OnucaHve komaHz) ecTb none ‘broker_code'. MpunoxeHne, NCnosb3ytoLlee N0rMH YPOBHS pac-
YyeTHOl oMpMbl, 0653aHO NPY OTNPaBKe COOBLLEHNS 3aMOHATL 3TO NOMe YETbIPEXCUMBObHBIM KOoAoM 6pokepa SPECTRA. MNpunoxexus,
MCNO/b3YHOLLME NIOTUHBI YPOBHS BpoKepa WK KIMeHTa, 3ano/HATL 3T0 nosie He 0653aHbl.

2.2. IHCTPYMEHTbI

MHcTpyMeHTbI B cucTeme SPECTRA UMEIOT Mepapxmyeckyro CTRYKTYpy. [anee nprBeAeHo on1caHne MHCTPYMEHTOB, HAUMHasH C KOPHEBOTO
YPOBHS1 Mepapxvi.

2.2.1. ba3oBble aKTUBbI

BasoBblIli akTUB NpeacTaBaseT cob0i CyLHOCTb, K KOTOPO NPYBS3bIBAETCA KOHKPETHBIN KOHTPaKT — akuuio, KOTOpYH Heobxoanmo byaet
nepegarb Wan NOAy4YUTb AN1S MHCTPYMEHTOB (POHAOBON Cekuun, ToBap — 415 UHCTPYMEHTOB TOBApPHOW CEKL MU UM UHAEKC/KYpC Baslto-
TbI/MHOMKATOP 415 pacyeTHbIX (PblovyepcoB. Bas3oBblli aKTMB COAEPXUT aTpubyThbl, 06LME A1 BCEX MHCTPYMEHTOB, MPUBSI3AHHBIX K HEMY,
a UMEHHO:

+ HaumMeHoBaHWe TOpProBoi CeKLum.

. Pa3H006pa3Hb|e CTaBKU KOMUCCUI 1 NPU3HaKN NCnosib30BaHNA CKasibNMMpoBaHUA NMpu pacyeTe komwuceuin. Ecnu ANA akTnBa yCTaHOBJ1IEH
NPpuU3HaK CKasibnmpoBaHns, TO KOMUCCUA 6epeTc;| TONbBKO MO caenkam B OTKPbITne I'IO3VILWII7I.

 Tvn nocTaBky Mo KOHTpakTam (noapo6Hee — cM. pasaern, MocTaBka akTUBOB M SKCNUPALMS ONLYOHOB):
* rocTaBka CO6CTBEHHO aKTUBa;

* pacyeTHblii TN — MO UTOram 06paLLEeHUs NEePEYNCIAIOTCS TONbKO AEHEeXHble CPeACTBa B pasmMepe pasHuLlbl MeXAy CTOMMOCTbIO
OTKPbITUSI MO3ULMKN U PACYETHOW LIeHOV akTuBa.

« Bantota g5 pacyeta CTOMMOCTM Wara LeHbl. B HacToAWwmii MOMEHT MOXET NPUHUMAaTb 3HaUYEeHUS:
* RUR — cToMMOCTb Luara LieHbl yka3blBaeTcs B py6/1sX U, Kak NpaBusio, He MEHSIETCA B TEUEHMEe BCEIO Cpoka AelCTBUS KOHTpaKTa.

* USR — cToMMOCTb Lara LieHbl yKka3blBaeTcs B py6nsx, C nepecyeTom no Kypcy fo/napa, paccymMTbiBaeMoro no Metoamke MoCKOBCKOA
Bupxu: http://moex.com/n6126

CTOoMMOCTb Liara LieHbl U3MeHsieTcs ABa pasa B AeHb — NpU KJIMPUHIe U Npu NPOMEXYTOHYHOM K/TMPUHTEe.

+ dopma TOproB — C 3a/10T0M WM 6e3. MNpy TOProB/e C 3a/10T0M YacTb Aeno3uTa nog no3uLmio MOXHO BHOCUTbL NyTem nepegaun HKL, B
3a/10T aKUMii 1 APYrux LeHHbIX Gymar U3 yTBEPX/AEHHOrO crmcka.

Ba3zoBblii aktve HE ABAETCHA TOPIOBbIM nHCTpyMEHTOM.

MHhopmaums o 6a30BbIx akTuBax cogepxutcsa B Tabnuue fut_vcb notoka FORTS_FUTINFO_REPL.
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2.2.2. dbloyepchbl
®bHOYEPCHbIE KOHTPaKTbl — OCHOBHOW TVM TOProBbIX MHCTPYMEHTOB B cucTteme SPECTRA.

®btovepchbl NprBA3aHbl K KOHKPETHOMY 6a30BOMY akTuBY. Kaxkaplii hblouepc MMEEeT YHUKasbHble aTpubyTbl CPOYHOCTM (faTbl NOCTaBKM),
N0Ta, LWara LeHbl 1 CTOMMOCTM Lara LeHbl.

[atbl nocTaBku (hbloUepCcoB B TOProBOI CUCTEME HA3HAYAKTCS C TPEXMECSHHBIM MHTEPBa/IOM — CEPEeAVHbI MapTa, UoHS, CEHTABPSA, ae-
kabps (http://moex.com/a4034?show=se). N5 kakgoro 6a30BOro akTnBa MOXET ObITb CO3JaHO HECKO/IbKO TOPryeMbIX (obloHepCcoB € pas-
HbIMW faTaMy UCMOSTHEHNS.

®bloyepchl C pasHbIMY JaTamMy UCTIONTHEHUS! HA OfVH U TOT Xe aKTUB MOTYT BXOAWTb B Tak Ha3blBAEMbIi MEXMECSUHbIV NN KaneHAapHBbIi
cnpega. B aTom cryyae, Npy pacyeTe pucKOB YUUTLIBAETCS KOPPENALUS LIEH Ha Takue ghblodepchbl Mexzy co6oii 1 rapaHTuiiHoe obecneyeHne
oA, No3nLMI0, COCTOSILLYIO 13 HECKO/BKMX (PbIOYEPCOB, BXOASALLMX B CNpes, MOXET GbITb 3aTpe60BaHO MeHbLUEe, YeM CyMMa 0GecrneyeHuii
NoA KaxKayto OTAENbHYH0 No3NLMIO.

®bloyepchbl KOTUPYHOTCS B MyHKTaX LieHbl. LieHa B py6sx 3a KOHTPAKT BblUMC/SETCS Kak:

step_price

PriceRub = PricePoints * -
min_step

,roe

* PricePoints — LeHa B NyHKTax;

* step_price — CTOMMOCTb MUHUMA/ILHOTO Lara LieHbl;

* mMin_step — MUHUMaSIbHBI LWar LeHbl B NyHKTaxX.

[ns dobroyepcoB ¢ BantoToi cToMmocTu Wwara USR, 3ano/iHS0TCS ele Tpu A0NOSTHUTE bHbIX NONS:
» CTOMMOCTb LUara LieHbl B UCX04HOI BasttoTe (T.e. B gonnapax CLUA);

» CTOMMOCTb Wara LeHbl B py6nsx, 3admkcMpoBaHHas /15t TPOMEXYTOUHOTO K/IMPUHTA,

« CTOMMOCTb Liara LeHbl B py6/isix, 3adiMKcMpoBaHHas ans KNMpuHra.

Kaxaplin TOProBbIii MHCTPYMEHT MpW NOABMEHNM B CUCTEME HEAOCTYNEH AJ15 TOProB B G/IvKaiLlyto BEHEPHIOID TOPTrOBYHO CECCUIO, U HAaUN-
HaeT ObITb AOCTYMNHLIM A1 TOPrOB TO/IbKO B JHEBHYHO TOProByt0 ceccuto (MogpobHee 0 TOProBbIX Ceccusax CM. pasgen PacnucaHne Topros
1 knnpuHra). O JOCTYNHOCTW MHCTPYMEHTA /19 TOPrOBNM B BEYEPHIOIO UM AHEBHYIO TOPrOBblE CECCUM MOXHO Y3HaTb M3 Nons signs (npu-
3Haku) Tabnuubl fut_sess_contents.

MHhopmanms o doblodepcax CoaepXnTcs B Tpex Tabnmuax ToproBoro uHTepdelica:

» Motok FORTS_FUTINFO_REPL, Tabnuua fut_sess_contents — ocHoBHas Tabnuua. CoaepX1T CMUCOK KOHTPaKTOB, Ha3HAYeHHbIX B
TOpr1 B laHHOI TOProBOii ceccuw.

* Motok FORTS_FUTINFO_REPL, Tabnuua fut_instruments — cogepxuT ypesaHHyo MHopMaLuio 060 BCex (IboUEPCHbIX KOHTpakKTax
B TOProBOli CMCTEME, B TOM YMC/IE HETOPIyEeMbIX.

* MoTtok FORTS_INFO_REPL, Tabnuua futures_params — cogepxuT nHchopmanmio o dhbiodepcax B oopMarte, He06Xo0AMMOM A/15 3arpy3-
KV ee B K/IMEHTCKMIA MOAy/ b pacyeTa puckoB (SpectralM).

2.2.3. ONuymnoHsbI

B HacTosAwmit momeHT cuctema SPECTRA noaaepxvBaeT aMeprkaHCKue onuMoHbl Ha obtodepcbl. ONUMOHbI MOTYT ObITb MapXXMPyeMOoro
TUMa, C yniaToli BapuaLnoHHOW MapXxu Mexay y4acTHMKamy TOProB Ha OCHOBaHUM PAaCYETHON LieHbl, ONpeAensemMoin fBaxabl B TOProByto
ceccuio, U MPeEMUa/ILHOIO TNa, C YNaTol NPeMUr NOAMUCHKKY OMLMOHA B MOMEHT COBEPLLEHUS CAEMKN.

Mpy UCNONHEHU/AKCMIMPALIMM OMLMOHA, MO3MLMA NO ONUMOHY NpeBpallaeTcsi B NO3uLMI0 MO (bloyepcy, K KOTOPOMY MPUBA3aH AaHHbI
OMUMOH.

OnuyMOHbI TaKKe Kak 1 (hbloyepchbl MMEIOT pasHble AaTbl UCTOMHEHNs. B OT/IMuMe OT (DbloUepCcoB, CYLLECTBYIOT "KOPOTKME" OMUMOHSI, C
UCMOMHEHEM B cepeayuHe Gnvxkaiiluero kaneHaapHoro Mecsiva. MNosuumm Ha KOPoTKME OMNLMOHbI NPYU UCTIONHEHUW NEPEXOAAT B NO3ULMK
Ha TpexmecsuHbIii brouepc.

[lns onuMOHOB B TOPrM Ha3HaYaeTcs HEKOTOPOe NOAMHOXECTBO CTpalikoB, KOTOPOE NIEXUT B OKPECTHOCTU TEKYLLIE PaCYETHON LieHb! (dbio-
yepca, K KOTOPOMY NpUBSI3aH OMNUMOH, MO3TOMY, CMIUCOK OMUMOHOB, Ha3HAYEHHbIX B TOPrK, B OGLLEM Cllyyae KaxAblii AEHb MOXET ObITb
pasHbIM.

MHhopmaums 06 onumoHax CoaepPXnTCS B ABYX Tabnuuax TOproBoro nHtepdeiica:

» Motok FORTS_OPTINFO_REPL, Tabnuua opt_sess_contents — ocHoBHas Tabnuua. CoaepXuUT CUCOK KOHTPaKTOB, Ha3HAYEHHbIX B
TOprn B laHHOI TOProBOii ceccuw.

* MNotok FORTS_INFO_REPL, Tabnuua options_params — cofepxuT nHdopmaLmio o6 onumoHax B hopmare, HEO6X0AMMOM AJ151 3arpy3kum
ee B K/IMEHTCKUIA MoZynb pacyeTa puckos (SpectralM).
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2.2.4. CocTaBHble UHCTPYMEHTbI (CBA3KN)

Toprosas cuctema SPECTRA noagepxusaeT COCTaBHble MHCTPYMEHTbI — UHCTPYMEHTbI, KOTOPbIE COCTOAT U3 HECKO/IbKMX B3aMMOCBA3aH-
HbIX YacTel (aToMapHbIX UHCTPYMEHTOB), YTO NMO3BO/SET PeasiM30BbIBaTL LUMPOKO UCMOMb3yeMy CTpaTernio TOProBv Ha pbiHKe, Koraa
Npy BbIMO/THEHUW CAENKN MO CBA3KE Y KIMEHTa NOSABMASAOTCS NO3ULMK N0 ABYM WK 6onee MHCTPyMeHTaM. B HacToALWMIA MOMEHT B BuAe
COCTaBHbIX MHCTPYMEHTOB peasi30BaHbl KasleH4apHble cnpeabl Ha dboyepcbl.

CrnncoK MMEelLMXCA B CUCTEME COCTaBHbIX WHCTPYMEHTOB MOXHO NonyudTb U3  Tabnuubl fut_sess_contents noTtoka
FORTS_FUTINFO_REPL, nposepsas none multileg_type. 3anucu, co 3Ha4eHMeM 3TOro nossi He pasHbiM O, OMUCLIBAKOT COCTaBHbIE WH-
CTPYMEHTBI.

[ns nonyyeHns cocTaBHbIX YacTeli MHCTPYMEHTA criefyeT nosb3oBatsbes Tabnuueli multileg_dict notoka FORTS_FUTINFO_REPL, B Ko-
TOPOWA AN K&X/A0r0 COCTAaBHOIO MHCTPYMEHTA CYLLECTBYET fiBe Unu 6oee 3anvceid, onucbiBatoLLei OTAe/bHbIE YACTM Takoro MHCTPYMEHTa
(Puc. 1). 3anucu Tabnmupl multileg_dict cebinatotea obpatHo B fut_sess_contents, T.K. COCTaBHble YacTV MHCTPYMEHTOB SIBASIKOTCSA 00ObIY-
HbIMW MHCTPYMEHTaMW TOProBOl CUCTEMbI. [J/151 KaXKAOW COCTaBHOM YacTU TakkKe yKasblBAeTCsl KOI(PMLMEHT, HA KOTOPbIA YMHOXaEeTCst
06BEM UCXOAHOI 3as1BKM A/151 NOJSTyYeHNs 06bEMA 3asiBKM MO COCTABHOM YacTu. 3Hak 3TOro KoahuumeHTa ykasblBaeT Ha HanpasneHne
3asBKM N0 COCTaBNAOLLEN — NOMTOXUTE/IbHOE 3HAYEHVE 03HAYAET, YTO COCTaB/ALWan GyaeT Hanpas/ieHa B Ty Xe CTOPOHY, YTO U 3asABKa
M0 COCTABHOMY MHCTPYMEHTY, OTpMLATENIbHOE — B NMPOTUBOMNOOXHYI CTOPOHY.

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

isin_id isin_id_leg qty_ratio

1200 500 1

—’{ 1200 515 A
1201 510 1

—V{ 1201 515 A

Puc. 1. CocTaBHbl€ MHCTPYMEHTbI

2.2.5. UpeHTUdUuKauma MHCTPYMEHTOB
B cucteme SPECTRA MHCTPYMEHT MMEET YeTbipe naeHTudumkaropa:
1. Mone isin_id — yHUKabHbIi YNCNIOBOWN MAEHTUMKATOP MHCTPYMEHTA B CUCTEME.
2. Mone isin — cUMBOSIbHBbIN MAEHTUONKATOP MHCTPYMEHTA.
3. Mone short_isin — KOPOTKUA CUMBO/bHBIA KOG, MHCTPYMEHTa /19 MH(DOPMAaLMOHHbIX CUCTEM.
4. Tone name — A/IMHHOE "4Ye/I0BEKOYMTAEMOE" HAaMMEHOBaHNE MHCTPYMEHTA.
Mpumep 3. Pbrovepc Ha nHAekc PTC ¢ ucnonHeHnem B gekaope 2010 roga:
isin_id=
isin = RTS-12.10
short_isin = RIZ0
name = ®blYEPCHbI KOHTPaKT Ha nHaekc PTC ¢ ncnonHeHvem 15 gekabps 2010 1.

3HaueHue isin_id — NepBuYHbIi YHUKaNbHbIA UAEHTUUKATOP UHCTPYMEHTA B cucTeme. Bo BCeX CTPYKTypax AaHHbIX, COAEPXKALLMX CCbIKY
Ha UHCTPYMEHT, UCMO/b3YEeTCS UMEHHO 3TO 3HAUYEHME.

Mosne isin — OCHOBHOW CUMBOJIbHBI KOZ KOHTpaKTa. VIMEHHO 3TOT KO YKa3blBaeTCsl B KOMaHAe Ha NMOCTaHOBKY 3asiBkU. FapaHTupyeTcs
YHVK/IbHOCTb M HEM3MEHHOCTb BO BPEMEHW 3HaUYeHUs isin.

Mone short_isin — anbTepHaTVBHbIN CUMBOSIbHbIV KO KOHTPakTa. Bbino BBEAEHO A1 ynpoLleHns paboTbl ¢ AaHHbIMU SPECTRA MUpOBbIM
MHhOpMareHTCTBaM.
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2.3. ToproBble onepauuu

2.3.1. 3aABKMK — 00LUME BO3MOXHOCTU

3asBKka — 3T0 NpUKa3 y4yacTHMKa TOProB B TOPTrOBYIO CUCTEMY HA COBEPLLEHME CAESKM NOKYNKA WU MPOAKN MHCTPYMEHTA Mo onpeaenéH-
HOI LeHe. 3asiBKa MOXeT 6bITb apecHoi niu 6e3afpecHo.

BesagpecHble 3as8Bkn — 3TO 06bIYHBIIA B/ 3aABOK, KOTOpbI€ BCTAlOT B o4epenb 1 BUAHbI BCEM NO/Ib30BaTe/ 1AM, OHU 0bsa3aTensHO yyacTtBy-
10T B @ayKLMOHE 1 CBOAATCA CO BCTPEUYHbLIMW 3asBKamMun. ECnn 'y 3asBKM eCTb KOHTPNPEASIOKEHNE C Ll,eHOVI }'Iy‘-ILIJeVI nnun paBH0l7I LeHe 3asABKU,
TO TakKne 3asBKM CBOAATCA B CAENKY C Ll,eHOVI paBHOVI LieHe 3asBKN B KOHTPNpeaiokeHnn. YacTb 3asBKu, KOTopas He cBenachb B CAENKY
OCTaeTcA B BnAe 3adBkM, C MEHbLUNM KO/IMYECTBOM MHCTPYMEHTA.

3asBKM GbIBAIOT KOTVPOBOYHbIE, BCTpeuHble 1 3asiBki Fill-or-Kill. KoTrpoBoyuHas 3asiBka OCTAETCS B 04epesy HEe3aBUCKMO OT TOTO, CBENlach
JI1 OHa YaCTUYHO, USIN He CBeslacb COBCEM. BCTpeyHast 3asiBKa, eC/IM OHA He CBeNlach B CAESKY, YAANAETCS U3 CUCTeMbI NOC/e NMPOBEAEHNS
aykumoHa. Mpu YacTUYHOM CBeEHUM BCTPEYHOl 3asiBKW, HECBEAEHHAs ee YacTb Takke yaansetcs. 3assku Fill-or-Kill — 3To BcTpeuHble
3asIBKM, KOTOpbIE NPeAonaraloT To/IbKO NOSIHOe UCNOMHEHVE (CBefeHNe B CAENKY).

C TOUKM 3PEHUSI BPEMEHM XWM3HW 3asIBKM NOAPA3AENSAOTCA Ha 06blUHbIE I MHOTOAHEBHbIE. Y OOGbIUYHbIX 3asIBOK AaTa WCTEYEHUs 3asBKU
He 3agaHa, Takue 3asBK1 (HEMCMO/THEHHbIE) "XUBYT" [0 KOHLIA TEKYLLEN TOPTrOBOIA ceccun. [1si MHOTOAHEBHbIX 3asiBOK YKa3blBaeTcs gata
1cTeyeHus (auanasoH gat — Ao roaa). Takue 3asiBKv aBTOMATMUECKV NEPEBbLICTABAATCA B C/iefytoLyto TOPTroBy CECCUIO, Nosyyas npu
3TOM HOBbIi HOMEP Y CCbISIKY HA HOMEep camoii NMepBoit BbICTAB/IEHHO 3as1BKW. [Mpy NepeBbICTABNEHUN AeNaloTCs NPOBEPKM HA Hanume
MHCTPYMEHTA, K/IMEeHTa, AOCTATOYHOCTU CPEeACTB. 3asiBKM C UCTEKLLEH AaToil aBTOMATUYECKU CHUMAKOTCS Moc/ie 3aBepLUEHNs] BedepHei
Ceccum (ecn oHa ecTb B 3TOT AeHb).

[ns HyX 4 paspaboTUMKOB B 3asiBKax NPeaycMOTPeHbl ABa AOMOMHUTESbHBIX aTpubyTa:
* none comment — cTpoka B 20 CYMBOJIOB;

* none ext_id — yeTblipex6aiiToBOe UMC/I0, Kyaa NpeanonaraeTcs BCTaBAsATh UAEHTU(UKATOP 3asiBKM B MO/b30BATE/LCKOI CUCTEME.

MpumeyaHue

YHUKa/IbHOCTb 3HAYEHWI AONO/THUTESbHBIX aTPUBOYTOB 3asBKN TOproBol cuctemoit SPECTRA He aHanm3npyeTcs.

WHdopmaums o 3asBkax cofepxutcs B Tabnuuax orders_log notokoB FORTS_FUTTRADE_REPL, FORTS_OPTTRADE_REPL un
FORTS_ORDLOG_REPL.

Tabnuua orders_log — 3T0 MCTOpPUS M3MEHEHUI 3a8BOK, HA KaXA0e M3MEHeHWe 3asiBKM A06aBnseTcs oTaenbHas 3anucb. B Tabnuue
orders_log notokoB FORTS_FUTTRADE_REPL n FORTS_OPTTRADE_REPL cogepxuTtcs nHpopmaums TonbKo no "cBOMM" 3asiBKaM.
I'Io,q CBOMMMU 3asBKaMK 34eCb NOHMMaeTCA:

* [1na norvHa KNneHTa — 3TO 3as1BKM TONbKO 3TOr0 K/IMEeHTa.
» [ina norvuHa B® nnm P® — 3710 BCe 3asBKW KNMEHTOB 3TON B® nnn P®.
[laHHble No CBOMM 3asBKaM PacKpbIBaOTCA NMOMHOCTBIO, BK/IKOYAs CyXebHble 1 Nosib3oBaTesibCkme nons.

Mpu xxenaHny nonb3oBaresib MOXET NoANMCaTLCA Ha NosydeHne Tabnuubl orders_log notoka FORTS_ORDLOG_REPL, B aTOM cny4yae OH
GyfeT nosyyaTb BCO UCTOPUIO UBMEHEHUIA MO BCEM 3asiBKaM B CUCTEME B aHOHUMHOM BUAE.

Bo3mMoxHbI criegytoLLme onepauun Haf 3asiBKamu:
» [o6asneHvie 3asBKu.
* YpaneHue 3asBku (No kogy 3asBku B cucteme SPECTRA).

« Mepegpmxka 3asBku (onepauusi MoveOrder). Mepefgikka 3asBKy peasin3oBaHa Kak napa onepauuii — yfaneHue ctapoit 3asBkv 1
[l06aB/eHre HOBOI 3as1BKM (C HOBbIM HOMepOoM). COOTBETCTBEHHO MO/1b30BATE/t0 B OTBETHOM COO6LLIEHMM Ha onepauuto MoveOrder
BCerga BO3BpallaeTcsi HoMep HoBoli 3asBku. Onepauuy MoveOrder B Tabnuue orders_log Bcerga COOTBETCTBYET Kak MUHUMYM [Be
3anvcv — yaanexve v fJo6aeneHuve.

OpgHoit onepauyeli MoveOrder MOXHO OfHOBPEMEHHO NepeaBUHYTh ABe 3aABKM (N01E3HO A1 MapKeT-MelikepoB), A1 3TOro B MeTofax
MoveOrder npegycmoTpeH Habop napameTtpos (order_id1, order_id2) ansa AByx 3asBok. [1py 3TOM caMu MeToAbl ABASAIOTCA YHUBEPCaslb-
HbIMU — eC/y ABWUraeTcs ofHa 3asBKka, 3anosHATCA napameTpbl ToNbko Ans order_idl.

* MaccoBoe yaaneHvie CBOVX 3asBOK N0 3aaHHbIM Mo/b30BaTeIeM yc0BUAM. B kauecTBe ycnoBuii MOryT GbiTb 3a4aHbl:
* HanpasneHve onepauuv — Mnokyrnka, npogaxa.
» Tun 3asBkN — afipecHas, 6e3agpecHas.
* Kopg knueHTa.
» Kop 6a30B0ro aktusa.

* ext_id — naeHTUdmKaTop 3asiBKM B NOMb30BATE/LCKOI CUCTEME.
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 Kop VHCTpymeHTa.

2.3.2. AapecHble 3asBKU

AfpecHas 3aaBKa — 3TO 3asBKa, afgpecoBaHHas KOHKPETHOMY Mosib3oBartento. Mo cpaBHEHUIO C 6e3a,£l,peCHbIMVI 3TN 3a8BKN NMEIKT HEKO-
TOpble orpaHn4yeHna B BOSMOXHOCTU ynpaBfeHnsa 3asdBKkaMu 1 B Bbl60pe KOHTpareHTa:

BbICTaBNeHNE aApecHOli 3asiBKM BO3MOXHO TOJIbKO OT JI0TMHa GPOKepcKoli chupmbl. Mpy BbICTABMEHNN afpECHOI 3asBKM B KAUecTBe
KOHTpareHTa MOXHO YKas3aTb TO/IbKO GPOKEPCKYHD hUpMYy.

[ns onpeseneHysi KOHTpareHTa B 3asiBKe yKa3blBAeTCA Ko KOMMNaHuM-koHTpareHTa (none broker_to). He Bce Gpokepckue thupMbl UMeroT
TaKo KOA, COOTBETCTBEHHO, 3TUM (PpPMaM Hefb3sl BbICTABUTL afpeCHYH 3asiBKy.

 [ns agpecHbix 3asiBOK HEBO3MOXHa onepauysi MoveOrder. MOXHO TOMIbKO BPYUHYHO YAIUTb U BbICTABUTH HOBYIO 3asiBKY.

ALpecHble 3asBKU CBOAATCA B CAEMKY NPY YCOBUKM TOYHOTO COBMNAAEHNS B HUX LieHbl 3asBKM, U 3Ha4YeHus nons match_ref B 3asBkax.
BO3MOXHO YacTMUYHOE CBeAeHNe afpecHbIX 3asBOK.

2.3.3. Caenku

Crenkv B TOProBoii CUCTEME 3aK/HUAloTCS NOC/e MOCTAHOBKM 3as1BOK B C/ly4Yae, /v LieHa B 3asiBKE OHOTO HanNpaB/ieHNs N0 UHCTPYMEHTY
Y[I0BNIETBOPSIET LieHe 3asiBKW [PYroro Hanpas/ieHus Mo TOMY Xe WHCTPYMEHTY. LIeHoi cenku cunTaeTcs ueHa 3asiBKy, BblCTaB/IEHHOM
paHbLue. CAenku 6bIBAIOT aApecHble 1 6e3aapecHble. MHorve atpubyTbl CAE/0K 3KBUBA/IEHTHbI aTpUbyTam 3asiBoK. CAe/Ku He U3MEHSIIOTCS
1 HE YAANSIOTCS U3 CUCTEMbI.

MHhopmaLmsi 0 coBCTBEHHBIX Caenkax cogepxuTcs B Tabnuuax user_deal n user_multileg_deal notokoB FORTS_FUTTRADE_REPL n
FORTS_OPTTRADE_REPL. [laHHble B Tabnvuax npefcTas/ieHbl B OT(OUILTPOBAHHOM BUAE: NO/b30BaTe b BUANT NPUBATHYIO MHOpMa-
LU0 TOMBbKO MO CBOEi yacTu caenku (nokynatens unv npogasua). Ecnv nonb3osartenem ssnserca 6@ nnv PO n caenka coBeplueHa ee
KAIeHTaMu, TO Nonb3oBaTelb BUAUT NpUBATHYH MHAOpMaLuio no oberm yactam caenku. MHdopmauus 060 Bcex caenkax B cucteme
paspaeTcs Bcem nosb3oBartensm B Tabnuuax deal n multileg_deal notoka FORTS_DEALS_REPL. [laHHble B Tabnvuax npeacrasfeHbl B
aHOHVMHOM BUe.

[MoMMMO YMCTO TOProBbIX CAENOK B Tabnuuax cAenok cofepxarcsa A0NOMHUTENbHbIE 3anMcu, KOTOPbIE B OPUANYECKOM CMbIC/E CAENKaMm
He ABAIOTCS, HO OTPaXKatoT HEKOTOPbIE OnepaLuy B cCUCTeMe, MEHSOLLME NO3ULMM yYaCTHYKA. [laHHble CAENKN HAa3bIBAIOTCH TEXHUYECKUMU.
OTNNYNTbL TOProBble CAENKM OT TEXHUYECKMX MOXHO MO 3HaYeHWIo noneii xstatus_sell n xstatus_buy Tabnuu user_deal n user_multileg_deal
notokoB FORTS_FUTTRADE_REPL n FORTS_OPTTRADE_REPL wnu no npusHaky nosystem B Tabnumuax deal n multileg_deal notoka
FORTS_DEALS_REPL (nogpo6Hee — cM. pasgen Tunbl CAeNokK, hopMmpyemble nNpy UICNONTHEHWUN U UCTEYEHWUN (DbIOYEPCOB U OMLMOHOB).

2.3.4. OCOGEHHOCT!N TOProB/IN CBA3KaMu

Toprosasi cuctema SPECTRA nogaepXxuBaeT COCTaBHbIE NMHCTPYMEHTbI (CBSA3KM) — UHCTPYMEHTbI, KOTOPbIE COCTOAT U3 HECKOMbKMX B3au-
MOCBSA3aHHbIX YacTell (aTOMapHbIX MHCTPYMEHTOB), YTO NO3BOMNSET PeasiM30BbIBATL LUMPOKO NCMO/b3yeMyto CTPaTErnio TOProBv Ha PbIHKe,
KOrga npu BbIMO/IHEHUW CAESKM MO CBSA3KE Y KNMEHTa NOABASAIOTCSA NO3ULMK NO ABYM UK 60/iee MHCTPyMeHTaM. B HacToALwmii MOMEHT B
BU/ie COCTaBHbIX MHCTPYMEHTOB peasi3oBaHbl KasleH4apHble crpefbl Ha oblovepcsl.

OCHOBHble 0CO6EHHOCTW TOProB/IN CBA3KAMU:
* TMopsiAoK COPTUPOBKYM LIeH B CTakaHax MOXET ObITb pa3/IMyHbIM (MPAMOWA NN 06paTHBbINA).

* [pu BbICTABNEHWN 3as1BKM MO CBSI3KE Y K/IMEHTA BO3HWKAIOT 06513aTeNbCTBa MO ABYM Unv Gonee aToMapHbIM MHCTPYMEHTaM, criefoBa-
TeNbHO, pacyeT o6ecneyeHn st o Takyto No3uLmio GyAeT NPOU3BOANTLCS COOTBETCTBYHOLLIMM 06pa30M.

 [InsA cBA30K HEBO3MOXHbI OnepaLuy nepeaBuxKki1 1 MacCcoBOTO yaieHUs 3asiBoK.

2.4. NMocTaBKa aKTUBOB U 3Kcnupauusi onunoHoB

2.4.1. NocTtaBka no pbrouepcam
B pa3pese noctasku btoyepchl ObIBAKOT TPEX TUMOB:

* PacueTHble hblodepchbl ((hbloYepchl Ha MHAMKATOPbI) — MO UToramM 06paLLeHsi NePEeUNCISIOTCS TOMbKO AEHEXHbIe CPEACTBA B pasMepe
pasHWLbl MeXAY CTOMMOCTBIO OTKPbITUS MO3MLIMM 1 TEKYLLEH pacyE&THOI LieHoi akTuBa. MNocTaBka othopMIsieTcsl TEXHUUECKON CAemKoi
3aKpbITKS NO3ULMK, KOTOpasi B Tab/nLie CAEeNoK NoMeyaeTcs crielmasbHbIM MPU3HAKkoM B nosisix xstatus_sell v xstatus_buy (noapo6Hee
— cM. pasgen Tvnbl cAenoK, (hopMupyemMble NMpu UCTIONIHEHUN U CTEYEHWI (DbIOYEPCOB 1 OMLIOHOB).

+ ToBapHble dbloyepchbl (hblovepchbl Ha peasbHble akTUBbLI) — N0 UToram 06paLLeHns NePeYncSIOTCA COBGCTBEHHO aKTUBbI U AeHeXHble
cpeacTBa. MocTaBka ohopmaseTcss TEXHUHECKOW CAENKOW 3aKpbITUSi NO3ULIMK, KOTopas B Tabnuue CAenok noMevaeTcs cneuyasibHbIM
npu3HakoM B nonsx xstatus_sell n xstatus_buy.

» ®bloyepchbl Ha akuMu — NpW NocTaBke No3uuus No bloYepcy NpeBpaLlaeTcs B NO3NLUI0 Ha pbiHke T+ B cekTope "OCHOBHOM pbIHOK"
MockoBckoli 61pxu. MNocTaBka 0hopMASETCA TEXHUYECKON CAEMKOW 3aKpbITUS NO3ULMM HA CPOYHOM PbIHKE U CAENKOl OTKPbLITWSA No3n-
UMn Ha pbiHke T+. CAenka 3aKkpbiTvs NO3MUMW Ha CPOYHOM pbiHKE B Tabnvue cAenok nomevaeTcs cneuuasibHbIM NPU3HaKoM B MOJAX
xstatus_sell n xstatus_buy. Caenka oTKpbITVSA NO3ULMK Ha pbiHKe T+ co3gaéTtca B cucteme ASTS dhoHA0BOrO peiHka. Bonee nogpo6Ho
cM. nogpasaen "Peanusaums nocTaBku hbOUEPCHbIX KOHTPAKTOB CPOYHOTO PbiHKA Ha (DOHAO0BOM pbIHKE (pexum T+2)".
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2.4.1.1. Peannsayus noctaBku (pbHOUEPCHbIX KOHTPAKTOB CPOYHOIO PbiHKA Ha (pOHA0BOM pbliHKE (pexum T+2)

McnonHeHne Bcex NOCTaBOYHbIX bHOYEPCHBIX KOHTPAKTOB MPOM3BOAWUTCA NYTEM aBTOMATMUYECKOTO 3ak/IloYeHWst caenok T+2 B cekTope
"OCHOBHOW pbIHOK" MOCKOBCKOW 61pxu (ToproBo-knnpuHroBasi cuctema ASTS).

B KnupuHrosoii cucteme SPECTRA 3a kaxaoi 6pokepckoli (oupMoii, KoTopast XesiaeT NPOBOAUTL NOCTaBKy, MO 3asB/IEHNIO YYacTHMKA,
3aKpennseTcs kog (oupMbl U TOPrOBO-K/IMPUHIOBBIN CHET (ganee — TKC), 3apernctpmpoBaHHbie B TOProBO-KIMPUHIOBON cucteme hoHA0-
BOrO pbiHKa (ganee — ASTS ®P), ¢ ykazaHMEM KOTOPOro AO/MKHbI ObITb 3aK/IUeHbl cAenkn T+2 B LEensxX NCNoIHEHNA 06513aTeNlbCTB Mo
hblOYEPCHBIM KOHTPaKTam. 3a K/IMEeHTCKUM pasfersioM permcTpa yvyeta nosunuuii MoXeT ObiTb 3akpensiéH otaenbHblii TKC v kog, knveHTa,
3aperncTpmpoBaHHoro B ASTS OP.

3apaHee no 3asBneHnto YuacTHrka pernctpupytotcs B SPECTRA Tpu TKC ®P (T.H. "niobumblie” TKC): oavH ans yuyeta co6CTBEHHbIX 0651-
3aTenbCTB, OAUH A5 yueTa 0693aTeNbCTB KMEHTOB, OAVH A1 yyeTa obsasarenscTts AY. "/lobumblie” TKC npukpennsiotcsa kK b® cootseT-
CTBYIOLLLETO TUMa Mo YMOJTHaHUI0.

Cpenku T+2 3akntovatotcs B ASTS ®P Ha otgensHoM pexume Topros (SPEQ) ¢ kogom pacuétos Y2. Caenka 3akntodaetca mexay HKL
1 Y4aCTHMKOM TOpProB hOHO0BOrO pbiHKa. HMKaKoro AoNoMHUTENbHOTO NOATBEPXAEHMSA OT yYacTH/KA TOpProB (OOHA0BOMO pbiHKA He Tpeby-
eTcs.

B cnyuae, ecnu caenka T+2 He MOXET ObITb 3ak/toyeHa Nno npuyMHe OTCYTCTBUSA UM HEBEPHBIX PEKBU3UTOB NPUBA3KU K thupme n TKC,
YuyacTHrkoM Ao 15:00 MCK TekyLLero aHs fo/MKeH ObITb 3aKpenEéH 3a COOTBETCTBYHLLEN GpokepcKoi dmpmoii aeiicTeytowmii TKC ®P.
Ecnun go 15:00 MCK YuacTHuk He 3akpennsieT geiictayrowmii TKC, To B 15:00 MCK caenku T+2 6yayT 3ak/oueHbl ¢ ykazaHWeM "niobumoro”
TKC cooTBeTcTBYyHOLWErO TNa (COOCTBEHHBIW, KNeHTCKWiA, [Y). Ecnn coenku T+2 He MOryT 6bITb 3aK/IO4YEHbI C YKasaHnem "nwobumoro”
TKC (0H Takxe He yKa3aH WK yKa3aH HEBEPHO), TO 06A3aTeNbCTBa YYacTHUKA KMPUHIa Mo NnocTaske Nno (bloYepcy Ha akuun B YacTu
no3numii AaHHo B® cunTaloTcA HeBbINOMHEHHbIMU, U B3UMaeTCs LWTpad B pasmepe MO N0 HENCNOMHEHHbIM hbloyepcam.

Mocne 3aknoveHns CAenoK NocTasky No akuusam B cucteme (hOHA0BOTO PbIHKA, B C/lydYae [A0CTaTO4HOCTM 06ecrneyeHns nog COBOKYMHYHO
no3uumio Ha pbliHke T+2, thblovepcHas nosmums B cucteMe SPECTRA 3akpbiBaeTcs, 1 obecneveHune nog Ty nosunumio ocsoboxgaetcs. B
C/ly4ae HefoCTaToOYHOCTN 06ecneyeHnst Nog COBOKYMHYO NO3ULMIO Ha pbiHKe T+2, dibloyepcHas No3uums 1 obecneveHne nog Heé octaoTcs
3a6n0KnpoBaHHbIMK B ccteMe SPECTRA 10 MOMEHTa UCMNOSTHEHNA MapXUHa/IbHOTO Tpe6oBaHNA Ha pbiHke T+2.

Mocne ncnonHeHns hbYEPCOB Ha akLun TEXHUYECKME CAENKV 3aKpbITUS No3uuuiA No dibloyepcam Ha akuum TpaHC/IMpyoTes B Tabnuue
caenok. ina atux caenok B nonsx xstatus_sell n xstatus_buy 6yayT BbicTaB/eHbl 3HaueHus "Caesnka ncnosiHeHus obtodepca” (nogpobHee
— CM. pasgen Tunbl caenok, oopmMmmupyemble Npy NCNOHEHNN N UCTEYEHNM (DbIOYEPCOB 1 OMLMOHOB). TEXHUYECKME CAEKN, 3aKpblBaloLmne
(hbHOYEPCHYIO MO3KLMI0, ByAYT Takke 0TOGpaxaTbCs B OTUETax CPOUHOro poiHka f04.csv u fut_deal.csv B geHb Mx hOpMUPOBaHUS.

Bonee nogpo6bHyo MHGOPMaLUMo MO MexaHM3My peannsauny NocTaBky Bbl MOXeTe HaliTu Ha caliTe — http://moex.com/s1262

2.4.2. kcnupauusa onynoHoB

B HacToAwmin MomeHT cnuctema SPECTRA nogaepXvBaeT amepuKkaHckme OnumoHbl Ha dobtovepcsl. MNpy akcnvpaummn onuyMoHa no3uums no
OMUMOHY NpeBpaLLaeTcs B NO3NLMIO NO hbloUepcy C LEEHON, paBHOM CTpaiiky 3KCMMPUPYEMOro OMuMoHa. DKCnnpaumsi ONuMOHOB OcyLLe-
CTB/ISIETCA B K/IMPVHIOBYIO CECCUI0. TEXHUYECKM IKCNMpauus ohopMIseTCs CAeNKO 3aKpbITVS NO3NLUK MO ONUMOHY U CAEMKON OTKPbITUS
nosunumm no hbrovepcy, KoTopble B Tab/mue CAEM0K MOMEYaoTCs CneuyanibHbIM NPU3HaKkoM B Monsx xstatus_sell n xstatus_buy (nogpobHee
CM. pasgen Tunbl caenok, hopMmpyemble Npu UCMOMHEHUN N UCTEYEHUN (PbIOYEPCOB 1 OMLMOHOB).

3Kcnmpau,vm OnuMOHOB BO3MOXHa B ABYX peXunmax:

« [JocpouHas, BbINosHsieMasi o 3asiBke y4acTHYKa. [okynaTesib MOXeT B /1060i MOMEHT NpeAbsBUTL NpoAaBLy TpeGoBaHve 06 NcnosHe-
HUM ONLMOHA, NOC/NAaB C CUCTEMY 3asiBKy 06 akcnmpauuu (nogpobHee cM. pasgen Metog OptChangeExpiration — 3asiBku Ha akcnMpavLmio
OMNLVOHOB). 3asBKM Ha 3KCMMPaLMI0 COBGMPAIOTCs B TeUeHVe BCeli TOProBoli ceccuu, HO UCTOMHSAIOTCA [Ba pasa B leHb — B NPOMEXy-
TOUHBI KNMPVHT 1 B BEYEPHWIA KIMPUHT.

+ ABTOMaruyeckasi, B [ieHb 3aBepLUeHVsi o6palleHus onuuoHa. B nocneaHuii AeHb o6palleHns onuuoHbl, Haxoasiimecs "B AeHbrax”,
3KCMUPUPYHOTCS aBTOMATUYECKM.

[insa onuvoHoB "Ha AeHbrax" (Konsbl v NyTbl, CTPaWiK KOTOPbIX CTPOrO PaBeH LieHe UCMONHeHUs hbloyepca) aBTomMaTMyeckoe UCNoHEHNEe
OCYLLIeCTBNSIETCA A/19 NOMTOBWHbI OTKPbITON ONLMOHHON NO3ULMM C flaHHbIM CTpalikoM. Ecim BennymHa OTKPbITON NO3ULUN ABNSETCS HEYET-
HbIM YMC/IOM, TO NPU pacyéTe BENNUYMHBI UCNOMHAEMON NO3ULMK AN KOM/T0B NPUMEHSAETCs okpyrneHve Beepx (0.5=1), Ans nyToB — OKpy-
rneHve sHu3 (0.5=0).

B Toproeoii cucteme ecTb BO3MOXHOCTb OTKa3aTbCsA OT aBTOMATUYECKON aKcnupauuy — A5 3T0ro B CYLLECTBYOLLEM NopyyeHun "3asBka
Ha ucnonHeHune onuuoHa" (OptChangeExpiration, none amount) He06x0A4MMO BBECTU KO/IMYECTBO KOHTPAKTOB, KCMMpPaLMs KOTOPbIX He-
XenartesnbHa, Kak oTpuuaresibHoe (CO 3HaKOM MUHYC).

2.4.2.1. PacueT ONLUUOHHbIX PUCKOB Nepej akcnupauuei

CyLIJ,ECTByI'OLIJ,VIVI a/lropuTM pacyeta obecneueHus nepen SKCFIVIpaLWIeVI MOXET co3daBaTb peSKVIVI cKayok obecneyeHus Yy KNneHToB. Ana
6or1ee rmMokoro ynpasJieHUsA aJliropuTMOM B Toproson cnucrteme BBOAATCA AONOJ/THAUTE/IbHbIE NapaMeTpbl, KOTOPbIE MNO3BOSIAT 6p0Kepy camo-
CTOATENbHO 3ajaBaTb a/lTOPUTM pacyeTa obecneuyeHus npun akcnupaunu no ero KJimeHTam.

MapameTpbl cLeHapus aKcnupauum:

+ exp_clearings_bf - naHHbI napameTtp yctaHaBnmaeTca HKLL Ha BeCb pbIHOK 1 onpeaensieT (419 ONUVOHHOW cepym) KoNM4YecTBo K-
PVHIOBbIX CECCUIA Nepes, akCcnmpalmeit, B TeHEHUN KOTOPbIX N0 BPOKepCcKoi thmpme HauHeTcst 611oKMpoBaTbLCA 0becneyeHne, NocUnTaH-
Hoe O/1s Bcell 6pokepockoii chvpMbl MO MoAENM akcnupaumn. [0 aaTtsl akcnupaumu muHyc (exp_clearings_bf/2), npumensietcs mogens
BONATWNLHOCTU. HOBOE 3HaueHWe napameTpa NpPYMEHAETCS TOIbKO B BEYEPHIO UM MPOMEXYTOUHYIO KNIVPUHIOBYH CECCUIO.

23


http://moex.com/s1262

Lnto3 SPECTRA Plaza-2

 exp_clearings_sa - onpefenseT KONMYECTBO KIMPUHIOBLIX CECCUIl Nepef, aKcnupalmeii, B KOTOpbIX GyAeT NPUMEHEH cLeHapuii aKkenu-
pauum 4ns pacyeTHOro Koaa. YcTaHaBuBaeTcs U u3MeHsieTcsl HKL, Ha Becb pbIHOK. MPUMEHSIETCS TO/IbKO B BEUYEPHIOK WM NPOMEXY-
TOUHYIO K/IMPUHTOBYIO CECCUIO.

 exp_weight - Bec puck-npodus ¢ yueTom cLueHapmes aKCnvpauuy.

« exp_weight (client): MoxeT MeHATbCA OGpokepckoi hupMoii NyTem nojaynm HETOProBOW  LUIO30BOW  TpaH3aKuum
OptChangeRiskParameters no kaxaomy KnveHTy, NPUMEHAETCA B GNNXaLLYIO KNIMPUHTOBYIO CECCUIO.

« exp_weight (broker): MoxeT ycTaHaBnMBaTLCA pPacyeTHOW upMoli Yepe3 [OKYMEHTOOGOPOT C Oupxeld M KomMaHaol
FutChangeBFParameters. B Takom criyyae napameTp exp_weight (broker) npumeHsieTcs gns pacuyeTa rapaHTUiiHOrO o6ecneyeHus
6pokepa, y KOTOPOro BK/IHOYEH PEXUM MapX1poBaHUA HETTO.

« exp_weight_client_default: MoxeT ycTtaHaBnMBaTbCsi pacuyeTHO (MpMOl 4Yepe3 [OKYMEHTOOGOPOT C GUpXein u KomaHaol
FutChangeBFClientDefaultParameters. B Takom cnyyae napametp exp_weight_client_default npumeHsieTcs Ha Bcex KIMeHTOB 6poke-
pa, Y KOTOpbIX He ycTaHoBMNEeH exp_weight (client), To ecTb paboTaeT 415 TakUX K/IMEHTOB Kak 3HaYeHMe No YMOYaHuio.

B cnyuae, ecny yyacTHUK He Nofias COOTBETCTBYIOLLME PACTIOPSKEHNsI HA YCTAHOBKY Beca pPUCK-MPOdus, KO BCEM ero KveHTam 6yayT
NPUMeHEHbI NapameTpbl, YCTaHOB/EHHbIE N0 yMon4aHuio HKLL.

« exp_clearings_cc - onpefensieT KoNM4YecTBO KIMPUHIOBbLIX CECCUIA Nepes AKcnmpaLmeli, B KOTopbIX 6yAeT NpUMeHeH BEC PUCK-NPOhuns
exp_weight 4ns knneHToB B®. YcTaHaBnMBaeTcs U usMeHsieTcst HKLL Ha Becb pbIHOK. MPUMEHSIETCSA TO/BLKO B BEYEPHIO UM NPOMEXY-
TOUHYIO K/IMPUHTOBYIO CECCUIO.

* num_clr_2delivery (broker) - napameTp, KOTOpbIii ycTaHaBNMBaEeT Gpokepckas chrpma nyTeM nofayn HETOProBol LL30BOW TpaH3ak-
umn FutChangeBFParameters. O3HayaeT KONMYeCTBO KIMPUHTOBbLIX CECCUIA Nepes, aKcnupauyeii, B KOTOpbIX GyAeT NPUMEHEH BEC PUCK-
npoconns exp_weight (broker) ans pacueta rapaHTuiiHOro o6ecneyeHns 6pokepa B clyyae Bbibopa pexvmMa MapXxmpoBaHust HeTTo. me-
eT NpYopmuTETHOE 3HaYeHne Haa npeayctaHoBneHHbIM HKLL napametpom exp_clearings_bf, B cnyyae, ecnv num_clr_2delivery (broker)
MeHbLUe exp_clearings_bf.

* num_clr_2delivery_client_default - moxeT yctaHaBn1BaTbCcsi pacuyeTHoOW (MPMOI Yepe3 AOKYMEHTOO60POT C GUpXel 1 KoMaHaol

FutChangeBFClientDefaultParameters. B Takom cnyuyae napametp num_clr_2delivery_client_default npumeHseTcs Ans BCex KIMEHTOB
6pokepa, y KOTopbIx He ycTaHoBneH num_clr_2delivery, To ecTb paboTaeT 415 Takvx KMEHTOB Kak 3HaYeHWe N0 YMOMYaHMIO.

2.4.3. Tunbl caenok, hopMmmupyembie NpU UCMNOSTHEHUN U UCTEYEHUN (PLIOYEPCOB U OMNLMOHOB

lMpu3Haku, BbICTaBNsAEMbIE Y 3a59BOK U CAEMNOK:

HaumeHoBaHue npusHaka ‘ ButoBas macka ‘ OnucaHve

Tunbl PbIHOYHbIX 3aABOK

eAuctionStatus 0x1 KoTupoBouHas 3asBka.

eOppositeStatus 0x2 BcTpeuHas 3asnBka (I0C).

eFOKStatus 0x80000 3asska Fill-or-Kill.

TWNbl KTUPUHIOBLIX CAENOK

eNonQuoteStatus 0x4 BHecuctemHas cgesnka, BKI4as KANpUHro-
Bble, afpecHble, CAENKV Mo HoraM 1 CAenku
1QS.

eExecStatus 0x20 Cpaenka UCnonHeHus onumoHa.

eExpirationStatus 0x80 VicTeyeHne BpeEMEHWN XM3HW WMHCTPYMEHTA,
dhbtoyepca nnm onuuoHa.

eDUFlowStatus 0x800 Cpenka nepeHoca 1Y mexay PO.

eOptionLapse 0x800000 Cpaenka ncteyeHns onuuoHa.

eClearingTrade 0x2000000 TexHuyeckas KNMpUHrosas caesnka, chopmu-

poBaHHas BHe TOpros. BbicTaBseTcs y Bcex
KNMPWUHIOBbIX CAENOK.

eFuturesExecution 0x40000000 Cpaenka ucnosHeHns gibrovepca.
eChangeCollateral 0x400000000 Cpaenka no konnarepasibHOMy MHCTPYMEHTY.
elgsOrder 0x800000000 3asBka unu cgenka cuctemsl 1QS.
AppecHble 3asiBKUA U CAENKU

eTransferClientPosition 0x8 Mpu3Hak NnepeHoca no3uumin mexay bo.
eAddressStatus 0x4000000 Mpu3Hak agpecHoii 3as1BKK, apecHol caen-

Kn, caenku 1QS nnm 3aaBku, hopmMupyemoii
o pesysikTatam NpoBEpPKK KOTUPOBOK |1QS.

eTransferSource 0x200000000 MpW3HaK NCTOYHMKA NepeHoca No3numnii Me-
xay bo.
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HanmeHoBaHue npusHaka

ButoBas macka

OonucaHue

Onepauuun Hag, cBA3KaMu

eREPOBackStatus 0x4000 Mpu3Hak onepauun Haf BTOPOIA HOrol CBSI3-
Ku.

eStrategy 0x8000000 Mpu3Hak 3aaBKv UNu caenku no cesaske. Cta-
BUTCA Y Onepauuii Haf Horamun CBA3KK.

Apyroe

eDontCheckMoney 0x10 He npoBepaTb o6ecneyeHne no KAMEHTCKO-
MY YPOBHIO.

eDontCheckLimits 0x200 He npoBepsTb MMMUTLI NO OMNLUOHAM.

elLastRecStatus 0x1000 BuT KOHU@a TpaH3akuuu.

eOppositeOrderTailDeleteDueToCrossTrade | 0x20000000 YpaneHue 3asiBKM Npu Kpocc-caeske.

eCODBulkDeleteOperationStatus 0x100000000 YpaneHuve asnsetcs pesynsratom COD.

eFineOperationStatus 0x1000000000 [MpocTaBngeTcsa npu CHATUM 3asiBKN B pe-
3ynbrarte wrpadga B 1QS.

[ns oTnMumsa agpecHbIX CAEMOK OT cAenokK, hopMmpyemMbix N0 pesynstatam NPoBEPKN KOTUPOBOK IQS, cneayet NpoBepsiTb He TONbKO GUT
eAddressStatus, HO 1 npu3sHak elgqsOrder. B 3asBkax u caenkax, 3ak/loueHHbIX B pesysibTate cBefeHNs KOTUPOBOK 13 cuctemsl 1QS, 6ut
elgsOrder nogHAT, Toraa kak B agpecHbIX CAenKax aToT 6UT CHAT.

[ns yno6cTtBa paboTtbl 63k-0doncoB MHopmauus B Plaza-2 wit3ax n oTyéTax CMHXpoHM3npoBaHa. [1a atoro B otyétax f04_XXYY.csy,
fO4cIXXYYZZZ.csv, 004_XXYY.csv, 004cIXXYYZZZ.csv ncnonb3yetcs none signs. 3TO rnosie NOCTPOEHO Ha OCHOBE GUTOBOI Macku B

Plaza-2.

Tunbl cAenoK, hopmmpyemble NPy UCMOMIHEHNN 1 CTEYEHNN (DbIOYEPCOB 1 OMLMOHOB, NMEePeYnCeHb! B CeaytoLLei Tabnuue:

Tun onepauun

CpAenka 3akpbITUsi No3uuum

Cpaenka oTKpbITUS No3uuun

JaTta n Bpems, Koraa caenku
NoABATCA B OTHYETE U Lu/03e

VcnonHeHne NocTaBo4HOro obio- | »
uepca

B wno3ax 6yaeT HeHyneBoii id,
a B oTyétax id 6yaeT paBHbIM 0.

LleHa cpenkn okpyrnsetcs c
TOYHOCTbIO A0 MWHMMaIbHOTO
ara LeHsbl.

TexHuyeckas caenka ropuau-
YeCKM He ABNnAeTcA C,Cl,el'lKOVI.

B LI03ax n oT-
yétax B OWUTOBOW Macke:
npusHakn eNonQuoteStatus,
eExecStatus,
eFuturesExecution,
eClearingTrade.

Het

YTpOM B AieHb NCMOSTHEHNS

VicnonHeHne pacyeTHoro bio-|e
uepca

B wno3ax 6yaeT HeHyneBsoii id,
a B oTyétax id 6yaeT paBHbIM O.

LleHa cpenkn okpyrnserca c
TOYHOCTbLIO [0 5 3Haka nocne
3ansToi.

TexHunyeckaa cpaenka opuau-
YeCKn He ABNAeTcA C,Cl,el'IKOVI.

B LI03ax n oT-
yétax B OWTOBOW Macke:
npusHakn eNonQuoteStatus,
eExecStatus,
eFuturesExecution,
eClearingTrade.

Het

Beyepom B fAeHb MCNOMHEHWA
hblovepca

VicnonHeHwne onuuoHa .

B wno3ax 6yaeT HeHyneBoii id.
B otuéTax id 6yget paBHbiM O
(caenka B BeYepHEM K/IMPUH-
re), HeHyneBoli id (cgenka B
NMPOMK/IVIPUHTE).

LieHa caenkun pasHa 0.

* B wnto3ax 6yget HeHyneBoli id,
a B oT4éTax id 6yaet pasHbiM 0.

e LleHa cpaenku OKpyrnsietca ¢
TOYHOCTbIO [0 5 3Haka nocne
3anaToi.

CLenkv WUCMOSHEHWsT OMUVOHOB
reHepupytoTCs:

¢ B nNpomMKvpuHre

* B BeuepHeMm KnnpuHre
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Tun onepayum

CpAenka 3akpbITUsi No3uuum

CpAenka oTKpbITUS No3nuun

Aata n Bpems, Korga caenku
NoABATCH B OTHYETE U Lu/It03e

TexHudeckas caenka lopuay-
UECKU He SIBNSIeTCA CAEMKOIA.

« lOpuanueckn ABNseTcs caen-
KOIA.

B 3aBucvMOCTU OT BpemeHu no-
Aaydn 3asaBKN Ha UCNOJIHEHKE Or-

B Lwio3ax n oT-
YéTax B 6GUTOBOI  Macke:
npusHakn eNonQuoteStatus,
eExpirationStatus,
eClearingTrade.

LMoHa (reHepauus B 6nmxaiiuem

* B L3ax n oT- KIIMpUHTe)

yéTax B OWTOBOI  Macke:
npusHakn eNonQuoteStatus,
eExpirationStatus,
eClearingTrade.

VcTeueHne onumoHa B wnto3ax 6yaeT HeHynesol id,

a B oTuétaxid 6yget pasHbiM 0.

LieHa caenkn paBHa 0.

TexHudeckass caenka lopuay-
UECKU He SIBNSIeTCA CAEMNKON.

B Lwio3ax n oT-
yétax B OWTOBOW Macke:
npu3Hakn eNonQuoteStatus,
eExecStatus, eClearingTrade,
eOptionLapse.

Het Beuepom B [AeHb WCMOMHEHUA

hblovepca

MepeHoc nosunumn ObP B wino3ax 6yaeT HeHyneBsoii id,

a B oTyétaxid 6yaet paBHbIM O.

Llena caenku pasHa 0.

TexHunyeckas cpaenka topuau-
YeCKM He ABndAeTcA C,Cl,el'IKOVI.

B Lio3ax n oT-
yétax B OWTOBOW Macke:
npusHakn eNonQuoteStatus,
eAddressStatus,
eTransferClientPosition,
eClearingTrade.

* B wnto3ax byaet HeHyneBoli id,
a B oTyétax id yaet pasHbim 0.

Beuepom

* LleHa cgenku pasHa 0.

e TexHuyeckasa cpenka topuau-
YeCKU He ABNAeTCA Cﬂ,eﬂKOVI.

B Lito3ax " oT-
yétax B 6GUTOBOI/ Macke:
npusHakn eNonQuoteStatus,
eAddressStatus,
eTransferClientPosition,
eTransferSource,

eClearingTrade.

ToproBble CAE/KU OTPAXAOTCS C/IEAYHOLMM 06Pa3oMm:

Onepauuu B Xo4e TOProB

NHdopmaums no onepauusm

Cpenka no d)brotlepcy Ha akumMn Ha OCHOBaHUK a,qpeCHon 3asaBKN

e B wn3ax n oT4éTax byaeT yHUKabHbI HeHyneBoli id.

* LleHa cZiefku oKpyrnseTcsi C TOYHOCTHIO 10 MAHUMAILHOTO Wwara
LieHbI.

* lOpuanyeckn SBNsSIeTCs CAENKONA.

« B wnw3ax wun oTtyétax B OMTOBOMN
eNonQuoteStatus, eAddressStatus.

MacKe: TMNpUusHakn

Cpaenka no hbrUepCy Ha akLMmn Ha OCHOBaHMM 6e3a4peCHO 3asBKM

e B wno3ax n otuétax 6yaeT yHUKa/IbHbIN HeHyneBo id.

* LleHa cienku OKpYriseTcs ¢ TOYHOCTbIO 0 MUHUMA/IBHOTO Liara
LieHbl.

« HOpuAanyecku SBNAETCS CAESKOIA.

e B wno3ax n oT4éTax B GUTOBOI Macke: BCe GUTbI BbIK/THOUEHbI.

CpAernka no onuuoHy Ha hboYepchbl Ha akLUM Ha OCHOBaHWMW agpec-
HOIi 3asBKU

* B wnto3ax 1 oTYETax 6yaeT YHUKasIbHbIN HeHyneBol id.

* LleHa cZenku OKpYriseTcs C TOYHOCTbIO 0 MUHUMA/IBHOTO Liara
LieHbl.

* tOpuanueckn ABnsieTcsa cAeMNKoii.

« B wmo3ax u oTyétax B 6GUTOBOI
eNonQuoteStatus, eAddressStatus.

Macke: MNpusHakn

Cpenka no OnuMoHy Ha (hblYepChbl Ha akLMy Ha OCHOBaHWU Ges-
afipecHoit 3asBKu

e B wo3ax 1 oT4ETax 6yAeT YHUKa/bHBIA HeHyeBoli id.

* LleHa cfiefkn oKpyrnseTcsi C TOYHOCTLIO 0 MUHUMAJILHOTO Wwara
LiEHbI.
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Onepauuu B Xofe TOPros

NHcbopmauusa no onepauyumsam

FOpuanuecku SBNsieTcs caenKoii.

B wnto3ax 1 oT4éTax B GUTOBOI Macke: Bce 6UTbl BbIK/HOUEHbI.

Cpenka no nepeHocy nosvuui

B wto3ax 1 oTuétax 6yAeT yYHVUKa/bHbI HEHYNeBoiA id.

LleHa cpenkn okpyrnseTca ¢ TOYHOCTbIO 0 5 3Haka nocsie 3ans-
TOM.

HOpuanueckn He ABNSIETCS CAEMKOIA.

B wnwo3ax UM OT4ETax B OUTOBOW Macke: npu3Ha-
kn eNonQuoteStatus, eAddressStatus, eTransferClientPosition,
eTransferSource.

TexHuyeckas caesika Ha ocHoBaHuu 1 yactun aﬂ,pecHOVl napHon 3a-
ABKN

B wo3ax 1 oTuétax 6yaeT YHVKasbHbIA HEHYNeBoiA id.

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

HOpuanyeckn SBNseTca cAesKoi.

B wnwo3ax u oOT4yéTax B OWUTOBOW  Macke:
eNonQuoteStatus, eAddressStatus, eStrategy.

NPU3HaKn

TexHnyeckas caeska Ha OCHOBaHMM 2 YacTu aApecHoi napHoW 3a-
ABKM

B wnto3ax n otTyétax 6yaeT YHUKasbHbI HEHYNEeBOW id.

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

HOpuAanueckun SABNAETCS CAESKOIA.

B wmo3ax wn oTyétax B  OUTOBOM  Macke: npu-
3HaKu eNonQuoteStatus, eAddressStatus, eStrategy,
eREPOBackStatus.

TexHnyeckasn cenka Ha ocHoBaHuK 1 yacTu 6e3agpecHoli napHo
3adaBKN

B wto3ax n oTuétax byaer yHUKasbHbIi HeHyneBoii id.

LieHa caienkn okpyrnsieTcs ¢ TOYHOCTbO A0 5 3Haka noce 3ans-
TOiA.

FOpuanuecku SBNsieTcs caenKoii.

B wnw3ax W oTyétax B OUTOBOW

eNonQuoteStatus, eStrategy.

Macke: MNpusHakn

TexHuyeckas cfienka Ha 0CHOBaHUM 2 YyacTu 6e3afpecHoii napHoi
3asBKU

B wto3ax 1 oTuétax byaeT YHVKasbHbI HEHYNeBoiA id.

LleHa cpenku okpyrnseTca ¢ TOYHOCTbIO A0 5 3Haka nocsie 3ans-
TOM.

FOpuAanueckun SBNSETCS CAEKOIA.

B wnwo3ax u oT4yéTax B OWUTOBOW  Macke:
eNonQuoteStatus, eStrategy, eREPOBackStatus.

NPpuU3HaKn

Cpaenka no doblovepcy Ha akuum Ha OCHOBaHUM caenkum B 1QS

B wo3ax 1 oTuétax 6yaeT YHVKasbHbIA HEHyNeBoiA id.

LieHa ce/kv OKpyrnseTcst ¢ TOYHOCTbIO A0 MUHUMA/ILHOIO Liara
LieHbI.

HOpuanyeckn SBNseTca cAesKoi.

B wnwo3ax u oT4yéTax B OWTOBOW  Macke:
eNonQuoteStatus, eAddressStatus, elgsOrder.

NPU3HaKn

Cpernka no onuMoHy Ha ddbloYepchbl Ha akLMW Ha OCHOBaHWUU CAENKU
B 1QS

B wnto3ax n oTyétax 6yaeT YHUKasbHbI HEHYNEeBOW id.

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

HOpuanuecku SABNAETCS CAESKOIA.

B wno3ax u oT4yéTax B OWTOBOW  Macke:
eNonQuoteStatus, eAddressStatus, elgsOrder.

MpW3HaKn

TexHnyeckaa cfenka no 1 yacTy nNapHO 3asBKM HAa OCHOBAHWM
caenku B 1QS

B wto3ax n oTuétax 6yaer yHUKasbHbIi HeHyneBoii id.
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Onepauuu B Xofe TOPros NHcbopmauusa no onepauyumsam

 LleHa cAienkn oKpyrnsieTca ¢ TOYHOCTbIO 40 5 3Haka nocse 3ans-
TOiA.

* lOpuanyeckn SBNsieTCs CAENKOM.

* B wmosax u oOT4éTax B OGWTOBO Macke: MpuU3Haku
eNonQuoteStatus, eAddressStatus, eStrategy, elgsOrder.

TexHuuyeckas caenka no 2 yacTu NapHOW 3asBKM Ha OCHOBaHWM ¢ B Lwinto3ax u oT4éTtax 6yaeT yHUKabHbI HeHynesoli id.

caenku B 1QS
* LleHa cenkun oKpyrnisieTca ¢ TOYHOCTLIO A0 5 3HaKa nocse 3ans-

TOiA.
* Opuanyeckn sBNsSeTcs CAenKoi.

B wmo3ax un oTtyétax B 6WTOBOM  Macke:  npwu-
3HaKu eNonQuoteStatus, eAddressStatus, eStrategy,
eREPOBackStatus, elgsOrder.

2.5. PacnucaHve TOproB 1 KJIMPUHra

2.5.1. PacnucaHue Topros. Toproebie ceccuu

Toprn B cucteme SPECTRA 0CyLLeCTBASIIOTCA B pamKax TOProBoii ceccuun. ToproBasi Ceccusi B CUCTEME He CBsidaHa C KasleHO4apHbIMU
cyTKamu 1 BK/tOYaEeT B ce6si:

* BeuepH!0t0 TOProBy Ceccuio — AN peasibHbIX TOPros Asmtces ¢ 19.00 o 23.50 No MOCKOBCKOMY BPEMEHW.
* [IHEBHYIO TOProBy CECCUI0 — ANS peasibHbIX Topros Anurtca ¢ 10.00 go 18.45 cnefyrolmx KasieHaapHbIX CYTOK.

B npefenax ofHo TOProBoii ceccuy 06paLLatoTCst O4HW U Te Xe TOProBble NHCTPYMEHTbI U MPUMEHSOTCS O4HW U Te Xe napameTpbl ANs
pacyeTta obecrnedeHus. CyLecTByeT TeEXHNYeCcKas BO3MOXHOCTb BBECTY YTPEHHIOK TOProBYH CECCUIO A0 HavYana AHEBHbIX TOProB, KoTopas
rnoka He Ucnonb3yertcs. B npomexyTkax Mexay TOProBbIM/ CECCUSIMU NPOU3BOAUTCA Psif BaXXHeLWNX ansi cucteMbl SPECTRA onepauuid,
TakMX Kak KIIMPUWHI, UCTEYEHVEe CPOKa AelCTBUSA KOHTPAKTOB, reHepaLms 1 paccbl/ika OTHeTOB 1 T.N.

2.5.2. MMpOMEeXYTOUHbIV KITUPUHT

BHyTpW AHEBHOI TOProBO ceccuu CyLecTBYeT NepepsbIB, KOTOPLIA B peasibHoi cucteme SPECTRA anutes ¢ 14.00 go 14.05 no MOCKOB-
CKOMY BPeMeHM, B TeYeHMe KOTOPOro NPOXOAUT NPOMEXYTOUYHASA KNMPUHroBasi ceccusi (MPOMEXYTOUHbIA KNUPWHT). MpomexyTouHas Kium-
PVHroBasi ceccusl HyXHa A/1s1 TOro, YTo6bl 3adMKCUpoBaTh B CepefMHe AHSA HOBblE pacyeTHble LeHbl N0 MHCTPYMEHTaM W MEpPeYncIUTbL
BapUaLMOHHYI0 MapXy Mexzy y4acTHUKaMu KIpuHra.

B NpOMEXyYTOUHbIA KMPUHT U3MEHSIOTCS:

» PacueTHble LieHbl MHCTPYMEHTOB, MO KOTOPbLIM Gbl/IM TOProBble Onepauyn B Nepros BeHepHUX TOProB 1 NepBoil NOOBUHbI AHEBHBIX TOpP-
roB. CTapble 1 HOBble pacyeTHbIe LieHbl 0TOGpaXatoTcs B cneuuanbHbIxX nonsax tabnuy, fut_sess_contents 1 opt_sess_contents, NOTOKOB
FORTS_FUTINFO_REPL n FORTS_OPTINFO_REPL cOOTBETCTBEHHO.

» CBob6ofHble cpefcTBa K/IMEHTOB NOC/e pacyeTa 1 NepeyncieHnss BapuaLvoHHOW Mapxu. MepeuncneHHas BapmalyioHHas Mapxa oTo-
6paxaeTcs B cnewmasbHbIX NoNsAx Tabnuubl part notoka FORTS_PART_REPL.

B NpOMEXYTOUHBIA KTUPUHT HE N3MEHSIOTCS:
» Pasmep NMMUTOB MO MHCTPYMEHTaM.

» CocraB TOProBbIX UHCTPYMEHTOB. YAasieHne CTapbiX MHCTPYMEHTOB U ,D,06aBl'IeHVIe HOBbIX OCYLLEeCTB/IAETCA B OCHOBHYH K/TMPUHIOBYHO
ceccuto.

2.5.3. OCHOBHOW K/INPUHT

OCHOBHOI# KNMPUHT NPOBOAUTCS MO OKOHYaHWM TOProBoii ceccum B Neprog ¢ 18.45 fo 19.00 MOCKOBCKOro BpeMeHu. B npovecce knmprHra
BbIMOMHSAETCS:

* PacueT 1 hukcaums pacyeTHbIX LieH MHCTPYMEHTOB Mo UTOraM BCeil ToproBoii ceccun
+ Pacuet 1 nepeunciieHne BapuaLyoHHOM Mapkn Mexay y4acTHUKaMU.
* YpaneHue TOProBbIX MHCTPYMEHTOB, C UCTEKLUMM CPOKOM 0GpaLLeHwsi, U A06aB/ieHe HOBbIX TOPTOBbIX MHCTPYMEHTOB.

« OG6HOBMEHVE MHOPMALMUN O KIMEHTaX, GPOKEPCKMX U PacyeTHbIX irpMax MyTem yAaieHust CTapoii MHhopMaumi 1 3aKauky HOBbIX
[aHHbIX U3 KTUPUHTa.

[ocne 0CHOBHOrO KNMpUHra npon3BoaUTCA reHepaLmsa 1 paccbl/ika 0TYETOB Mo uToram TeKyLLI,eVI TOpFOBOIZ ceccun.
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2.5.4. Oco6eHHOCTU NOBeAEHUS pa3HbIX CYLLHOCTEN B cMCTEME NPU Ha3HAYeHUN HOBOW Top-
roBoii ceccum

2.5.4.1. CnpaBo4Has U ceCCUOHHaA uHtopmaumsa

Mpn Ha3Ha4YeHUV HOBOI TOProBOI Ceccum JaHHble U3 CNPaBOYHbLIX TabuL, B KOTOPbIX CYLLECTBYET NPMUBA3Ka K HOMEpY CECCUM 3aKadnBa-
I0TCS1 BHOBb M3 K/IMPUHIa C ykasaHMem HOBOrO HOMepa TOProBoli ceccuu. B cnpaBoyHble TabnuLpl, B KOTOPbIX HET NPUBSI3KM K HOMEpY
ceccuu, npucbiniaetcst Habop N3MEHEHN, TO ecTb A06aBNATCA HOBbLIE 3an1cK, NOSIBUBLLUMECS [/151 HOBOW TOProBOl ceccuu, v yaansoTcs
3anucy Ans 06bEKTOB, KOTOPbIX HE AO/MKHO GbITb B HOBOW TOProBoii ceccn.CnpaBoyHble TabuL bl — 3TO Tab/ULbl, NPUXOASLLME B NOTOKAX
FORTS_FUTINFO_REPL n FORTS_OPTINFO_REPL. NTorom Bcex aTux U3MeHeHW ABNSETCS fob6aBneHne B Tabnuly session 3anmcu
C HOBbIM HOMEPOM CECcCuM.

2.5.4.2. leHbrn n nosnuuun

Mpun cMeHe TOProBoii ceccum MHhopmaLms 0 cpeacTBax, MMMUTaX 1 NO3ULMUSX KMEHTOB 0GHOBNAETCS B pEXMME NPUMEHEHNSI 0OHOBNEHWIA,
TO eCTb MEHSIOTCA TOMbKO Te 3anncK, B KOTOPbIX BO BPEMS KMPUHra peasibHO Npousowwnn nameHeHus (notoku FORTS_PART_REPL un
FORTS_POS_REPL).

2.5.4.3. 3aaBKu U caenku

OcHoBHaa Toprosast WHcpopmaumsa (notokm FORTS_FUTTRADE_REPL, FORTS_OPTTRADE_REPL, FORTS_ORDLOG_REPL wu
FORTS_DEALS_REPL) coxpaHsieTcs, T.e. 40 HOUY TEKYLLEro AHA B pensnkaummn AOCTYMHbI 3a8BKM U caenku, caenaxHble fo 19.00 B Te-
KYLLLyt0 TOProBYyH CECCUIO.

Mpy cMeHe TOProBOi CECCUM MPOUCXOAUT aBTOMATUYECKOe NepeBbLICTaB/EHNe MHOTOAHEBHbBIX 3asiBOK, jaTa UCTEYEHUS KOTOPLIX ELLe He
HacTynuna, nyTeM yaasieHust cTapoii 3asiBku U [06aBMNeHNst HOBOM (C HOBbIM HOMEPOM). YUuTbIBasi, UTO B pensiuky B Tabnuuy orders_log
MHopMaLmMs 06 3TOM He NpefaeTcsi, KIMEHTCKas CUCTEMA J0/MKHA GbiTb YCTPOEHA CNeayroLyM 06pa3oM. Mpy o6HapyXeHW HOBOTO
HOMepa TOproBoii ceccun B TaGNMLE SeSsion, KIMEHTCKasi cucTeMa Ao/MkHa "3a6biTh" 060 BCeX 3asiBKax, KOTOpble Y Hee COXPaHUINCh B
namsTu [0 3TOro, U "CyLuaTh" pensiuky Ha NpeaMeT NosiBIEHUs HOBbIX 3asiBOK, C YKazaHWeM HOBOTO HOMepa TOProBoii ceccui.

2.5.4.4. IHCTPYMEHTbI

Mpn cMeHe TOProBoOli Ceccun NPOUCXOAUT yAasieHue TOProBbIX WHCTPYMEHTOB, C UCTEKWMM CPOKOM obpalleHus, u fobasneHue Ho-
BbIX TOProBbIX MHCTPYMEHTOB. CyLecTByeT Npasuio0 — HOBbIMW MHCTPYMEHTAMU Hefb3A TOproBaTb B BEYEPHIOI TOProByl Ceccuto (C
19.00 go 23.50), npy 3TOM JaHHble WMHCTPYMEHTbI MPUCYTCTBYIOT B CUCTEME, MHhopMaUMs N0 HUM MPUXOAMT B pennuvke. B tabnuuax
fut_sess_contents v opt_sess_contents Takne NHCTPYMEHTbI NOMeYEeHbI CneLyasbHbIM NPU3HaKOM.

2.5.4.5. MoToKn pennukayun

Ha rpaHuLie ToprosbIx ceccuii MOTOKN pennukaunn moryt ObITb LUTATHBLIM 06pa30M 3aKpbITbl N NEPEOTKPLITbI 3aHOBO CepBepamMmu TOpFOBOVI
CNCTEMbI, NPX 3TOM NO HEKOTOPbLIM NMNOTOKaM MOXET rlpVIVITVI yBeaoM/1eHNEe 0 CMEHE HOMepa XXU3HU CXEeMbI.

B HacToALmii MOMEHT, 6€3 CMeHbl HOMepa XU3HW MOTYT NepeoTKPLIBATLCS CMeayHoLLMe NOTOKN:

* TMOTOKM C 06WMMM pbIHOYHBIMU AaHHbIMUY FORTS_FUTCOMMON_REPL n FORTS_OPTCOMMON_REPL.
* [1OTOK C TeKyLLUMMM 3HaYeHuAMY BonatunsHoctn FORTS_VOLAT_REPL.

* T1OTOK C TEKYLUMMU 3HAYEHUSIMU BapraumoHHoin Mapxmn FORTS_VM_REPL.

MOTOKM, KOTOPbIE HE NEPEOTKPbLIBAIOTCA:

« loToku co cnpaBoyHoli nHcpopmaumeli FORTS_FUTINFO_REPL n FORTS_OPTINFO_REPL.
 [loTokM ¢ ToproBoii uHdpopmaumein FORTS FUTTRADE_REPL n FORTS_OPTTRADE_REPL.

* [oToku co cpe3zammn ctakaHoB FORTS_FUTORDERBOOK_REPL n FORTS_OPTORDERBOOK_REPL.
* ToOTOKM arpernpoBaHHbIX CTaKkaHOB.

« MoTtokn FORTS_PART_REPL, FORTS_POS_REPL, FORTS_INFO_REPL

 [MoTok 6upxeBbIX MHAekcoB RTS_INDEX_REPL.

- Motoku FORTS_MISCINFO_REPL u FORTS_CLR_REPL.

2.5.5. icnonb3oBaHue MexaHn3sma CI/IHXpOCOﬁbITVIVI ANA nonydyeHnsa KOHCUCTEHTHOIo CoCTtos-
HUA AaHHbIX B CUCTEMe

Ecnn ans paspabaTbiBaemoii CUCTEMbI KPUTUYHO UMETb BO3MOXHOCTb OTMEUYATb COBOKYMHOE KOHCUCTEHTHOE COCTOSIHUE BCEX AAHHbIX B
TOPrOBOi CUCTEME HAa HEKOTOPbIE «BaXHbIE» MOMEHTHI BPEMEHMU, TO Takas cucTeMa LO/HKHA UCTO/Ib30BaTh MEXaHU3M CUHXPOCOGLITUIA,
[OCTYNHbIN HauMHast ¢ Bepcun 3.8.2 cuctembl SPECTRA. 1711 CUHXPOHU3ALUMM JOCTYMHbI CNiefytoLue COCTOSIHUSA TOProBOi CUCTEMBI:

» [laHHble An1s1 HOBOW TOProBOl CECCUMU 3akKayeHbl 1 paccumTaHbl (~18:49-18:50, MOCKOBCKOro BpeMeHH)
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* Havano npomexyTouHoro kimpuHra (14:00, MOCKOBCKOro BpeMeHw)

» [leHexHble cpeacTBa nocse NpoMKAMpuHra nepepaccumntanbl (~14:01:30, MOCKOBCKOro BpeMeHw)

» Bce pacyeTHble npoLeaypbl B MPOMKANPUHTE 3aKOHYeHbI (~14:02, MOCKOBCKOro BpeMeHN)

* Hauano ocHoBHoOro kivpuHra (18:45, MOCKOBCKOro BpeMeHM)

» [laHHblE MOC/IE OCHOBHOTO KNMPUHTa NepepaccuntaHbl (~18:49, MOCKOBCKOrO BPEMEHW)

* PasgBmxka NMMUTOB 3aKOHYeHa (B TevyeHne TOpFOB)

N5 yBeJOM/IEHUSI BHELLHUX CUCTEM O HACTYM/IEHUW ONPeAesiEHHOr0 COCTOsIHIS TOProBoii CMCTEMbI, B MOTOKM penivukauum fo6asnseTcs
HoBas Tabnuua sys_events cregyouero hopmara:

Mone Tvn OnucaxHue

repllD i8 Cnyxe6bHoe nosne nogcucTemMsl pensmkaLlum
replRev i8 Cnyxe6Hoe nosne nogcucTemsl penvkawumm
replAct i8 CnyxebHoe nosie NoAgcucTeMbl penmkalmm
event_id i8 YHVKaNbHbIA naeHTUGUKaTop cobbITUA
sess_id i4 MaeHTrndmkaTop TOproBoii ceccum
event_type i4 Tun cobbiTus

message c64 TekcToBOE onucaHme

Ta6nuua fo6aBnsieTcs B CneayoLue noToku pennkaumum:

* FORTS_FUTTRADE_REPL

* FORTS_OPTTRADE_REPL

* FORTS_INFO_REPL

FORTS_PART_REPL
FORTS_POS_REPL
FORTS_FUTINFO_REPL
FORTS_OPTINFO_REPL
FORTS_ORDLOG_REPL
FORTS_CLR_REPL
FORTS_DEALS_REPL
FORTS_FEE_REPL

FORTS_FEERATE_REPL

MpaBuia CUHXPOHU3ALMN AAHHBIX Criefyowme - NpY HacTynaeHnn rnobasibHOro cobbITUS B TOPrOBOI CUCTEME, MOC/Ie reHepaLmmn Bcex
AaHHbIX N0 3TOMY COObLITUIO BCEMU nogcucremamum TOprOBOVI CUCTEMbI, B TaGJ'IVIleI sys_events BCTaB/seTCA 3anncb C OgHUM N TEM Xe
event_id, c event_type, COOTBETCTBYHOLLMM TUNY COOLITUSA:

1 (session_data_ready) - 3akOH4YeHa 3arpy3ka JaHHbIX U3 K/IMPUHIOBOM CMCTEMbI B TOProBYyH Nepes HavasloM HOBOW TOProBOi ceccuu;
CO6bITVSA faHHOro TyNa TPaHC/IMPYIOTCS BO BCEX MOTOKaXx, rae ecTb Tabnuua sys_events, kpome notoka FORTS_CLR_REPL

2 (intraday_clearing_finished) - Bce pacueTHble npoueaypbl B MPOMKIMPUHIE 3aKOHYEHbI; COObITUS aHHOT0 TUMa TPaHCIMPYHOTCS BO BCEX
noTokax, rge ecTb Tabnuua sys_events, kpome notoka FORTS_CLR_REPL

3 (clearing_data_ready) - roToBbI AaHHble MOC/Ie OCHOBHOTO K/TMPUHIA; TPaHCANPYOTCS Tonbko B notoke FORTS_CLR_REPL

4 (intraday_clearing_started) - Hayas0 NPOMK/IVPUHTE; COOLITVMSA AaHHOrO TUMa TPaHC/IMPYHTCA BO BCeX NOTOKax, rae ecTb Tabnvua
sys_events, kpome notoka FORTS_CLR_REPL

5 (clearing_started) - Ha4ano OCHOBHOrO KMPWHra; COObLITUS AAHHOTO TWNa TPaHCAMPYKTCA BO BCEX MOTOKax, rae ecTb Tabnvua
sys_events, kpome notoka FORTS_CLR_REPL

6 (extension_of_limits_finished) - pa3gsuxka NMMWUTOB 3aKOHYEHa; COOLITUS AaHHOIO TWMNa TPaHC/MPYKTCA BO BCEX MOTOKaXx, rae ecTb
Tabnuua sys_events, kpome notoka FORTS_CLR_REPL

8 (broker_recalc_finished) - feHexHble cpefcTBa Nocae NPOMKIVPUHTa nepecymTaHbl; CoObITUA AAHHOTO TUNa TPaHC/IMPYOTCS BO BCEX
noTokax, rge ecTb Tabnuua sys_events, kpome notoka FORTS_CLR_REPL
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BHELLHSIS CUCTEMA, MOXET NOAMUCATLCA Ha NoslyueHre Tabnuubl COBbITUN BO BCEX MHTEPECHbIX eli NOTOKaxX pensimkauum 1 noyunTb yBe-
[IOMJIEHME O TOM, KOTAa laHHbIe FOTOBbLI. BO BCeX NOTOKax penvkaLumy 3anvcm B sys_events, OTHOCSILLMECS K 04HOMY COBbITWIO B TOProBoii
cucTeme GyayT MMETL ofuHaKoBbIil event_id. B nonsx sess_id 1 message BblAAeTCs pacluMpeHHasi nHhopMaLysi — HOMep HOBOI Un
TekyLLell TOProBoii ceccum 1 TeKCToBoe coobluyeHne. ObpatiaeM 0co60e BHUMaHWE Ha TOHKOCTU:

* He rapaHTupyeTcsl MAEHTUYHOCTb 3HaueHuit cnyxe6Hbix noneii repliD, replRev B pasHbix NOTOKax Penivkauun Ans OfHOTO U TOro Xe
COo6bITMS. OPMEHTUPOBATLCS CTOWT TOMbKO Ha event_id.

* YBefom/ieHne B Sys_events npuxoguT MOC/E Bcex faHHbIX, B YaCTHOCTM 3TO O3HaYaeT, 4To B pexunme nosydeHnsa OaHHbIX on-line
BHELUHAA CUCTEMA NOSIYYUT CHavYas/la CaMU HOBbIE AaHHble, Hanpumep, UHCTPYMEHTbI, Ha3Ha4€eHHble B HOBYO CECCUIO WK nepeHeCeHHble
B HOBYO CECCUI0 MHOTOZHEBHbIE 3as1BKU, a YXXe NoTOM — yBeOM/IEHNE B SyS_events.

2.5.6. PacnucaHune UrpoBbIX U TECTOBbIX TOProB

Momnmo peasnbHoN ToproBoii cuctembl SPECTRA, cyuecTByeT urpoeast cucteMa 1 ABe TecToBbix cuctemsl: TO - ¢ Bepcuein TC, aHano-
rMYHOW peanbHoii cucteme SPECTRA, n T+1 - ¢ aHanornyHoii peansHoin cucteme SPECTRA unu cnepytollein Bepcuein TC.

PacnucaHne paboTbl UTPOBOV CUCTEMBI:

* BeuepHsasa Toprosas ceccus: 16:00 - 22:00.
* YTpeHHss Toprosas ceccusi: 06:00 - 08:55.
* OcHoBsHas Toproas ceccus: 09:00 - 15:45.
* MpomknunpuHr: 13:00 - 13:05.

e KnupwuHr: 15:45 - 16:00.

PacnucaHune pa6oTbl TecToBbix cuctem TO 1 T+1:
* BeuepHas Toprosas ceccus: 14:15 - 23:50.
* YTpeHHssa Toprosas ceccus: 06:00 - 06:14.
* OcHoBHas Toprosas ceccus: 06:15 - 13:45.
* MpomknupuHr: 11:00 - 11:04.

e Toukun X gnsa noctasku: 13:00, 13:15.

* [ocTtaska: 13:30 - 14:00.

MonHoe pacnucaHne ceccuii Takke MOXHO NOCMOTPETL B Tabnumue session notoka FORTS_FUTINFO_REPL unu B TepmuHane B Tabnuue
"Ceccun”.

2.6. YnpaBneHue puckaMu 1 NTMMUTUPOBaHNE TOProBbIX onepawuii

2.6.1. FapaHTUiiHOE OGecne4veHne

PeanunsoBaHHaa B SPECTRA Cuctema YnpasneHus Puckamu (CYP) no3BoNsieT B MakCMMasIbHOW CTEMEHU CHU3WUTb PUCK HEUCMOTHEHNS
0053aTeNbCTB M OCYLLECTB/ATb HENPEPbIBHYIO OLIEHKY YPOBHS PbIHOYHOTO PUCKa NO3WLWIA KaXXA0ro yyacTHUKa. A4poM crcTembl ABnseTcs
anropuTM pacuéta rapaHTuiiHoro obecneueHus (initial margin, ganee rO) nog OTKPbITbIE NO3ULMK 1 3a5IBKU, YHUTbIBAEMbIE HAa MO3ULMOHHbIX
cyeTax y4aCTHVKOB K/IMPVHra 1 yYaCTHUKOB TOProB.

OpHoli 13 KI4YeBbIX 0CO6eHHOCTeNn Cuctemsl YnpasneHns Puckamn SPECTRA aBnsieTcst UCnoib30BaHUe OHMaMH pacyéta obecneyeHuns
noZ 3asiBKU 1 NO3uULMK, NMPOM3BOAMMOIO B pamKax TOProBoii TpaH3akumun. MNpy Takom NoAxo4e MosiBfieHMe B CUCTEME HeobecrneyeHHbIX
3as1BOK U CAEMNOK NPaKTUYeCKn NCKYaeTes, T.K. 4OCTaTOYHOCTL 06ecrneveHns NnpoBepsieTcs 40 TOro, Kak 3asiBka NosIBASETCA B cUCTEME.

[pyroii BaxHoi ocobeHHOCTLI0 CrucTeMbl YnpasneHus Puckamn SPECTRA siBfisieTcs TpexypoBHEBasi cMcTeMa NO3NLMOHHbIX CHETOB.

PacueTHbIii Ko — CYET BEPXHEr0 YPOBHS yYaCTHMKA KMpUHra (PacyeTHoli prpMbl). PacueTHblil Kof SIBNSIETCS HE3aBUCUMOl eanHNLET
yueTa cpeacTB 06ecneyeHnsl, BHECEHHbIX YHaCTHUKOM U(UK) €ro KMEHTaMM, a Takke 3asiBOK, NOAaHHbIX B COBOKYMHOCTM MO BCEM CUETaM
HWXHIX YPOBHEl (Cy6-cueTam), NpUHaLNeXaLX pacieTHOMY KOAY, CAEMOK, 3aK/UEHHbIX HA OCHOBaHWM 3TUX 3asBOK, U Pe3y/bTUPYIOLLNX
no3vuuii. Takum 06pasom, No3uLysi No l06oMY UHCTPYMEHTY, yUUTbIBAEMAsi O PAcUETHOMY KOZy, SIB/ISIETCS HETTO-CYMMOIA Bcex No3uumii
N0 3TOMY MHCTPYMEHTY, YUNTLIBAEMbIX Ha Cy6-cyeTax.

[lna pacyeTHoro koga onpegenseTcs BennyvHa MO He3aBMCKUMO OT ApPYryX pacyéTHbIX KogoB. Bee HacTpolikn CYP SPECTRA ans pacyert-
HbIX KOOB KOHTPO/IMPYIOTCS LLeHTPa/IbHbIM KOHTpareHToM (KNMPUHTOBOW opraHu3sauuen).

Bo BpeMs KNMPUHIOBOV CECCUM MO PacyYeTHOMY KoAy OnpeaensieTcs pasmep Tpe6GoBaHuli 1 0653aTeNbCTB yyacTHMKA KIMpUHra (Bapuaum-
OHHas Mapxa, KOMUCCHOHHbIE cOOpbI M Np.). [N pacyeTHOro Kofa NpPoBepseTcs AOCTATOYHOCTb CPeAcTB obecneyeHns Ans NoKpbITUS
Tpe6oBaHuii O.

PacueTHbIli KOA B 3aBUCMMOCTW OT TOrO, YbM CpeacTea y4nTbliBaOTCA MO HEMY, N 3a yel cyeT 3akyarTcs CcaenKkn, MoXxet 6bITb ogHoro
N3 Tpex TUNoB:
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* COGCTBEHHbIIi — 38 CYET YUYaCTHMKA KNVPUHTa;

* K/IMEHTCKWI — 3a CYET HEMOCPEACTBEHHBIX KTMEHTOB U KNIMEHTOB 2-T0 YPOBHA YHYaCTHVKA KNUPUHTa,;

o [1Y — 3a cueT CpefCTB, NepefaHHblX B [JOBEPUTENLHO YNpaB/ieHe YYacTHUKY KIMPUHTa.

[nsa kaxgoro yyacTHuka knumpuHra (PacueTHoli dovpMbl) OTKPLIBAETCSA Kak MUHUMYM ABa pacyeTHbIX KoAa: COBCTBEHHbI U KITMEHTCKUIA.
MpeHTndomkaTop pacyeTHoro koaa B Toprosoii cucteme SPECTRA — 5 uudop.

Bpokepckasa pmpma — cy6-cUHeT pacyeTHOro koga. CUeT cneayoLLero ypoBHs, OTKPbIBAEMbIA MO 3asiBIEHNIO y4acTHUKA KnpurHra (Pacuet-
Hol dmpmbl). Bpokepckas dmpma NpuHaAIEXUT O4HOMY Y TOSIbKO OAHOMY pacyeTHOMY kogdy. Mpussiska 6pokepckoi onpMbl K pacHeTHOMY
KOAY MOXET 6bITb M3MEHEHa Ha OCHOBaHWMN 3asiBIEHNS YYaCTHMKA K/TMPUHTA B KNVPUHIOBYIO OpraHusauuio. [11s Toro, Yytobbl pacyeTHbIl
Kog, nogHumasics B Toprosyto cuctemy SPECTRA, 1 Mo HeMy 6b11 6b1 BO3MOXEH YUeT 3a8BOK 1 NO3ULMIA, K paCHeTHOMY KOAy A0/MKHA BbITb
npuBsizaHa xoTs 6bl 0gHa 6pokepckas chrpma.

B 63k-ochuce knmpuHrosoli cuctemsl SPECTRA no 6pokepckoii chpme BeAeTcs yyeT cpeAcTB 06ecneyeHmnsi, BHECEHHbIX YYaCTHUKOM
n(nnu) ero KIMeHTaMM Ha KMeHTCckue pasgernbl 6pokepckoii chmpmbl. MHdopmaumsa o pasmepe yuntbiBaeMoro obecrneyeHnst 4OCTynHa B
oTyeTax.

Pacyet BenmumHbl MO NO 6poKepckoin hmpme MPOM3BOAUTCS MO YMOYaHUIO B pexume MnosyHeTTo (margin_type =3 ana metoga
FutChangeBFParameters) oTHOCUTENbHO pyCKa NO3ULWIA, YUMTbIBAEMbIX HA KITMEHTCKMX pasgenax aTovi 6pokepckoi mpmbl. s 6pokep-
CKOI (hmpMbl BO3MOXEH pacyeT BenmunHbl [O B pexume HeTTo (margin_type =4 ansa metoga FutChangeBFParameters). B atom pexvme
no 6pokepckol hrpme 1a KakAoro MHCTPYMEHTa paccumTbiBaeTCA NO3NLUMA Kak HETTO-CyMMa NO3WLWIA N0 3TOMY WHCTPYMEHTY Ha BCeX
pasgenax 6pokepcKoi hupmbl, a TakkKe yunTbIBAIOTCA BCe 3asBKN B COBOKYMHOCTM, NOAaHHbIE MO pasgenam 3Toi 6pokepckoi thpMbl; No
paccuynTaHHbIM TakuM 06pasoM HETTO-MO3MLMSAM U COBOKYMHOCTW BCEX 3asiBOK NPOMCXOAMT onpegeneHne BennunHbl MO no 6pokepckor

thvpwme.

Bce napameTpbl MapXvnpoBaHus 6poKepckoii hypMbl MOTYT HAaCTpamBaTbCA YHACTHUKOM KMpuHra (PacyeTHoii hupmoii) ¢ nomoLLblo Me-
Toga FutChangeBFParameters.

CneuuanbHas Bpokepckas cupma (Cneub®) — cneunanbHbiii cy6-cHeT pacueTHOro Koda, aHanorvuHblii 06bIYHBIM GPOKepCKUM hup-
Mawm, 1 npefHasHaueHHbI 415 yueTa cpeficTB 06ecneyeHms], BHECEHHbIX HA PACUETHbIA KOZ YYaCTHUKOM U(UK) ero KIMEHTaMU, U He yuu-
TbIBAEMbIX Ha pasgenax 06bl4YHbIX GPOKEPCKUX HUPM.

WHhopMaLms 0 pasMepe yunTbiBaeMoro 06ecneyeHunst 4OCTynHa B OTYETaX.

Takxe y kaxaoi Cneub® cywecTByeT oguH pasgen, HasbiBaeMblii MMKBUAALMOHHBIM pasgenom Cneub®. Mo3vuuy Ha NMKBUAALMOH-
HOM pasfienie MoryT co3fiaBaTbCsl TOSIbKO Ha OCHOBaHWW CAESOK, 3aK/toYaeMblX KIMPUHIOBLIM LEHTPOM [A/1A YPeryinpoBaHns Heuc-
MOMIHEHHbIX YYaCTHUKOM KMpUHIa 06s3aTenscTs (HanpyMep, MapXuHasibHOro TpeboBaHWs NO pacyeTHOMY KOAy). YUYacTHUK KAMPWH-
ra (PacyeTHan dpma) He MOXET nofasaTb 3asBKW C yka3aHWeM JIMKBUAALMOHHOTO pasgena 3a UCK/IIYEHNEM 3asBOK, Hanpas/ieHHbIX
Ha YMeHbLLEHNe OTKPbITOW Ha pasgene no3vumun. Takke y4acTHUK kvpuHra (PacueTHas dorpma) MOXET NepeHOCUTb No3uLuio (MeTos,
FutTransferClientPosition) ¢ nTMkBMAALMOHHOTO pasgena Ha pasfesnbl Apyrux 6pokepckmx upm.

KnueHTtckuii paspen — cy6-cueT 6pokepckoii davpMbl. CHET HMXKHETO YPOBHS, PErCTPUpYeMbIii Mo 3asiBke yyacTHUKa. ABNSeTcA nepeumy-
HbIM CYETOM, Ha KOTOPOM YUYUTLIBAKOTCA 3aABKM, NOAAHHbIE YYACTHUKOM U(MK) KNIMEHTOM, 3aK/OYEHHbIE B pe3ynbTaTte HUX CAENKu, 1 oT-
KpbITble NO3ULIMK — UMEHHO KNIMEHTCKNIA pasgen (Kog KNMeHTa) ykasbiBaeTcsl B TpaH3akumsax 06basneHns 3aasku. Mo 3asBkam 1 No3numam,
yuMTbiBaEMbIM Ha KIMEHTCKOM pasgene, onpegenseTca BennyvHa 0. MapameTpbl MapX1UpoBaHUS KNMEHTCKOTo pasgena MoryT HacTpaw-
BaTbCA € nomoubio metofos FutChangeClientMoney, FutChangeClientParameters n FutChangeBFClientDefaultParameters.

B 63k-ochnce knampuHrosoli cuctembl SPECTRA Mo KMEHTCKUM pasgenam BeAeTCs YYET CPpefAcTB ob6ecneyeHnsi, BHECEHHbIX Yy4aCTHUKOM
n(unu) ero kKNMeHToMm. MiHchopmaumsi o pasmepe yumTbiBaeMOro obecneyeHns AOCTyMnHa B OTYETax.

2.6.1.1. Map)xnpoBaHue KasieHAapHbIX cripesoB

Map1poBaHue 3asiBOK MO Ka/IEHAAPHBLIM CNPefaM Ha dblouepc (CBA3KYM), a Takke No3uuuii NPOTUBOMOJIOXKHOK HaNpaBeHHOCTW MO UH-
CTPYMEHTaM C pa3HbIMW CPOKaMU UCMOSTHEHWS HA 0AMH 6a30BbIl aKTUB (MEXMECSIUHbIN CNPEA) MOXET NPOUCXOANTL B ABYX PEXMMAX:

* nonyHetTo — BenmumHa O onpegensieTca Ha ocHoBe 6oibLiero MO U3 MHCTPYMEHTOB, BXOAALLMX B CNpes,;

* HeTTO — BenmunHa MO onpeaensieTcs, UCXoAA U3 CTaBKV PacCoriacoBaHus LieH Ha MHCTPYMEHTbI, BXOASLLME B Crpes.

[ina pacuyeTHOro koga Bcerga AeiicTBYET PeXMM MapXMpoBaHWs KasleH4apHbIX CPefoB HETTO.

[lna 6pokepckoii PMbl MOXHO U3MEHSITb PEXUM MapXUpoBaHUS KasieHAapHbIX CpPeaoB TOMbKO, ecn pacyeT BennynHbl MO gns 6po-
KePCKOW hrpMbl NPOUCXOANT B PEXMME HETTO. B TakoM Criyyae pexmm mapXnpoBaHus kaneHAapHbIX CpegoB onpeaenseTcs napaMmeTpom

calendar_spread_margin_type metoga FutChangeBFParameters.

[NnA  KAMEHTCKMX pas3fennoB  MOXHO U3MEHATb PEeXVMM  MapXupoBaHUA KaneHAapHbiX CripejoB C  MOMOLWb0  napameTpa
calendar_spread_margin_type metoga FutChangeClientParameters.

2.6.2. ToproBble NTNMUTbI

Toprosble NMMUTBLI OrPaHUYNBAIOT BO3MOXHOCTb YyYacTHMKa VI(I/II'II/I) €ro K/IMEHTOB 06BbAB/ATL 3aABKN U OTKpbIBaTb NO3NLMKN Ha NO3ULNOHHbIX
cyetax.
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ToproBbIii IMMUT N0 PacYETHOMY KOZY ONPEeAeNsieTcsl, UCXOAsA U3 CYMMapHOI OLIEHOUYHOI CTOUMOCTM CPeACTB 06ecneueHus, yUnTbiBaembIX
No pacyeTHOMY KOAy, T.e. COBOKYMHOI CTOMMOCTU CPeAcTB 06ecneyeHus], yunTbiBaeMblix Mo Bce cy6-cueTam pacueTHoro koga. B kayecTse
CPeACcTB 06ecneyeHunst MOryT BbICTyNaTb poccuiickue py6iu, MHOCTpaHHas Ba/tOTa U LieHHble Gymaru.

M3MeHVTb TOProBbIii NIMMUT Ha pacyeTHOM KOAEe MOXHO TO/IbKO NyTeM BBOAA, BbIBOAA WK NepeBOAa cpeAcTB obecneyeHns. JaHHble one-
pauuy coBepLUATCA Ha OCHOBaHUW MOPYYEHWiA, NOAABaEMbIX YHACTHUKOM B KNVPUHTOBYHO OPraHn3aumio, pacyeTHblii geno3ntapuii no-
CpeACcTBOM COOTBETCTBYIOLLMX CUCTEM 3/1EKTPOHHOTO JOKYMEHTO060POTA, a Takke B ApyrMe pacyeTHble opraHM3aumm (B ciyyae BHeCEHUS
cpeacTB obecneyeHus). Takke BO3MOXEH NepeBos, CPeACcTB 06ecneyeHms, yunTbiBaeMblX B POCCUICKUX py6nsx, NyTem nx nepesoga Me-
XAy cy6-cuetamu (6pokepckumu dompmamm, Cneubd) pacyeTHbIX KOAOB C NOMOLLbO MeToAa FutExchangeBFMoney.

ToproBble IMMUTBI MCMOMb3YHTCS A/11 PE3EPBUPOBaHNS OTPHLIATENbHOV BapyaLMOHHON MapXm, CnmcaHusi C6opoB, CNCaHUS/3a4nCIEHMS]
npeMuu, pesepeupoBaHusi 0.

Toprosblii IMMUT N0 6POKEPCKO IMPMeE NO YMOYaHUIO Takke, Kak 1 A58 pacyeTHOro Kofa, onpeaensercs NCXoas N3 CyMMapHON OLEHoY-
HOW CTOMMOCTU CpeAcTB obecneyveHns, yunTbiBaeMbIx Mo pasgenam 6pokepckoli hupmbl. B kadecTBe cpefcTB 0b6ecneyeHns MoryT 6biTb
poccwiickue py6nu, MHOCTpaHHaa BauTioTa W LieHHble Bymarn. TOproBblil IMMUT GPOKEPCKoi hupMbl B TaKOM Cllydae MOXHO U3MEHSTb C
nomoubto metoga FutExchangeBFMoney.

[na 6pokepcKoii hUpMbI MOXHO U3MEHUTL PEXUM ONpPeaesieHns TOProBoro IMMUTA, CAeNaB ero He3aB/UCUMMbIM OT pa3Mepa cpeacTs o6ec-
NeyeHus, yunTbIBaeMbIX Ha pazaenax 6pokepckoii oUpMbl. B TakoM pexvme TOProBbIii TMMUT GPOKePCKoii (oMpMbl 334a€TCs C NOMOLLbIO
meToza FutChangeBFLimit. Takke TOProBbiii IMMUT GPOKEPCKO (hMpMbl MEHSIETCS HA pa3mep NpuBbLIM UK Y6bITKa, oNpeaensieMoro Bo
BPEeMsi BeUEpHEero KMpWHra (BapuayyoHHas Mapxa 1 c6opbi).

Pexum onpepeneHus TOProBOrO NMMUTa  GpOKepckoli  hupMbl  onpefensieTca  napameTpom  limit_tied_to_money meTtoga
FutChangeBFParameters.

ToproBbIii TMMUT Ha KTMEHTCKOM pasfesnie He 3aBUCUT OT pa3mepa CpeacTB 06eCneueHsl, yUUTbIBaEMbIX HA 3TOM pasaene. s ynpaene-
HWSI TOPTOBLIMU NIMMUTaMM Ha KIIMEHTCKMX pasgenax ucrnonbayercst Metog FutChangeClientMoney. OH o6ecneumBaeT criegytolime Bo3-
MOXHOCTU:

. YCTaHOBKa/I/BMeHeHMe/y,Cl,aJ'IeHVIe TOProBbIX JINMNTOB.

* Ycunenue/ocnabnexHne TpeboBaHNil K rapaHTUiHOMY 06ecneyeHuno KneHTa nyTem BBOAA CneLmanbHOro koaddmumeHTa, Ha KoTopbIi
yMHOX@eTcsl cymmapHoe 'O knmeHTa npu nocTaHoBKe 3asBkW. MNpoBepka Ha AOCTaTOYHOCTb CpeacTB OyAeT OCYLLeCTBAATLCS C YUETOM
3TOro KoahuLeHTa.

» ABTOMAaTUYECKMi1 yYeT pe3ynbTaToB TOPIOB K/IMEHTA B IMMUTaX B CIeAyIOLLEN TOProBoii ceccum.

B o6wem cnyyae 3asiBKa MOXET OblTb BbICTaB/IEHA TO/IbKO MPU YCMIOBUM, YTO Y BCEX TPEX YPOBHeN (KMMEHTCKOro pasgena, bpokep-
CKOW OMpPMbl M pacyeTHOro Koga) TOProBble AMMUTLI [OCTATOYHbI A1 NOKPLITUSE TpebyemMoi BenmumHbl MO. 4na 6pokepckoli hmpmbl 1
K/IMEHTCKOrO pasgena npoBepKy [0CTATOYHOCTU TOProBOro JIMMUTA MOXHO OTMEHUTb C MOMOLLbI MeTogoB FutChangeBFParameters u
FutChangeClientMoney cOOTBETCTBEHHO.

,ﬂ,]‘lﬂ pPacyeTHOro Koga OTK/1I04YNTb NPOBEPKY AOCTAaTOYHOCTU TOProBoro MMnTa (Cpe,qCTB o6ecnequMﬂ) HEBO3MOXHO.
2.6.2.1. EguHbIlii nyn o6ecneyeHus

Ecnu pacyeTHbI Kog, SBNSIETCA pacyeTHbIM KofoM EavHoro nyna, To Ha ero cy6-cueTax (pasgenax 6pokepckux upm n Cneub®) B 63k-
odorce KNMpUHroBoii cuctembl SPECTRA BMECTO cpecTB 06ecneyeHns yunTbiBatoTcsi Npodnav akT1BOB, NepesaBaeMble B KIIMPUHTOBYIO
cuctemy SPECTRA 13 KNMPYHIOBbIX CCTeM hOHA0BOrO U Ba/TLOTHOTO PbIHKOB. Mepeaaya Nnpodmiein akTMBOB MPOMCXOAMT HA OCHOBaHUN
NnopyyYeHuii y4acTHUKa KIMPUHTa, NOAAHHbLIX B K/IMPUHIOBYHO OpPraHn3aLyio NoCpeacTBOM COOTBETCTBYHOLMX CUCTEM 3/IEKTPOHHOTO [LOKY-
MeHToo6opoTa. MNepeBos ob6ecneyeHns Ha GPOKePCKyH hMpMy pacyeTHoro koga EfmHoro nyna HeBo3MoxeH. MNepesog npodunein mexay
6poKepckuMmn hupMamm Ha pasHbIX pacyeTHbIX Kogax EAMHOro nyna takke HeBO3MOXEH.

B Toprosoii cucteme SPECTRA, npothuiv akTMBOB yYMTbIBAIOTCSH OAHOBPEMEHHO KakK OLEHOYHAs CTOMMOCTb akTvBa C YH4ETOM 3Haka npo-
dmns (M3MeHsEeT TOProBbIA NMMUT) U NO3ULUMA MO CneuvanbHOMY MHCTPYMEHTY (418 npodmnsa pybns nosmumsa He cosgaetcs). MNo3vuus
no cneuvanbHOMY MHCTPYMEHTY CO3AaeTcs Ha KNMeHTCKOM pasgene bd, ecnv npodmnb 6611 nepeBefeH Ha 3TOT pasgen, mbo Ha Cneu-
B® (Kog Knuenta 000), ecnim npodnab 6bi1 NepeBefeH 6e3 ykasaHus KNNMEeHTCKOro pasgena. [ns Kakaoro aktuea, no KOTopoMy MOXeT
6bITb NepegaH npodusb, B Toproeoit cucteMe SPECTRA cylecTByeT CBOW crneumasibHblii MHCTPYMEHT (MmeeT cyddmnke _CLT B UMeHn
MHCTPYMeHTa). [NoAaBaTb 3asBKV 1 3aK/IK04aTh CAENKN N0 TAKOMY MHCTPYMEHTY 3anpeLleHo. EAVHCTBEHHbIN CNOCco6 U3MEHEHNs No3nuum
no crneumasibHOMY UHCTPYMEHTY — 3TO NepPeBOA, COOTBETCTBYHOLLErO NPodn/Isa akTvBa B/U3 KNMpuHrosoli cuctembl SPECTRA. Mpu pacueTe
BennYnHbl FO Ha cyeTax/cyb-cueTax yyacTHMKa NO3ULMSA MO CneuyanbHOMY MHCTPYMEHTY MapXmpyeTcs aHau10rMyHO No3uummn no dbroyep-
Cy Ha TOT e 6a30Bblil aKTVB.

B octasibHOM ynpasneHune BESINYNHOWA I'apaHTvu7|Horo obecneyeHus n TOProBbIMN IMMUTAMUN Ha cy6-cquax pacyeTHoro koga EguHoro nyna
aHaI0rMyYHO 06bIYHBIM pacyeTHbIM KOoA4aMm.

2.6.3. OrpaHMYeHNs Ha TOProBble onepauuy U OTKPbITME NO3ULUIA ANA KIIMEHTOB

Cuctema SPECTRA npefoctasnsieT BO3MOXHOCTb BBOAWTb AOMO/HUTENbHbIE OrPaHUYeHNs Ha NPoBefeHne TOProBbIX onepaunii KnmeH-
TOM, KOTOpble B cucteme (QOpMynpytoTcs Kak 3anpetbl. MOXHO MO KOHKPETHOMY K/IMEHTY (MO BCEM K/IMEHTaM), MHCTPYMEHTY (Mo BceM
VHCTpyMeHTam) nnn 6a3oBoMy akTuBy (Mo BceM BA) 3anpeTuTb OTKpbIBaTb NO3ULIMK 1 BbICTABNATL 3aABKW. [l BbINO/IHEHUA Takux Aen-
CTBWIA B LWNtO3e NpedycMoTpeHsbl MeToabl FutChangeClientProhibit u OptChangeClientProhibit.

Kpome 3Toro B cucTeMe NpefycMoTpeHO aBTOMATMYECKOe BbICTAB/IEHWE 3aNpPETOB Ha OTKPLITUE MO3WLMIA UKW BbICTAB/IEHWE 3asiBOK MpU
06Hapy>eHuM 60/bLLIOTo OTPULIATENILHOTO TOPrOBOr0 IMMUTA. [/151 yNpaBneHusl 3anpeTtamu UCnosb3yeTcs crefytoLimnii Habop NapaMeTpoB:
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» Pr_state - conar aBTOMaTNYECKOr0 BbiCTaBeHUs 3anpeToB; O - He BbICTaBASATb 3anpeThbl, 1 - BbICTABAATbL 3anpeThl.

» Pr_type - Tvn 3anpeta; 0 - 3anpeT Ha OTKPbITUE NO3ULMiA, 1 - 3anNpeT Ha BbICTaB/IEHME 3asiBOK.

* Pr_coeff - nobiwatowmii KO3HULUMEHT; NOOXUTENBHOE APO6GHOE YMC/I0 C TOYHOCTLIO A0 ABYX 3HAKOB MOC/e 3ansiTou.

» Del_ord - donar aBTOMaTM4ECKOro CHATUSI aKTMBHbIX 3a8BOK NPUW yCTaHOBKE 3anpeTa; 0 - He CHMMaTh 3asBkU, 1 - CHUMAaTb 3asiBKU.

MapameTpbl yCTaHaBNMBAKOTCS YH4aCTHUKOM KAMpUHra Ha ypoeHe B®. MpeaycMoTpeHo ABa Habopa napameTpoB: MPUMEHAEMbIX ANS K-
eHToB B® 1 npumeHsieMbix 41 Beeli B B cOBOKYyNHOCTW.

YcTaHOBKa NapameTpoB NPOU3BOANTCS HA OCHOBAHWM MOPYYEHWIA YUYaCTHVKA KMPUHTA, NOAaHHbIX B KIIMPUHIOBYIO OpraHU3aLmio nocpes-
CTBOM COOTBETCTBYIOLLMX CUCTEM 3/IEKTPOHHOTO AOKYMEHTO060poTa. MNMpUMEHeHUe NapaMeTPoB NPOUCXOAUT B GAVKAWLLMIA KIVPWHT, Npu
YC/IOBUM YTO NMOpPYYEHME NOAAHO He No3aHee 1 yaca [0 Hauyasia KnpuHra.

YcTaHoBKa 3anpeToB. MNocne pas3gBukky N1aHOK BEYEPHETO 1 MPOMEXYTOUYHOIO KIMPUHIa aBTOMaTUYECKW BbICTAB/ISIETCS 3anpeT No cemu-
3HAYHOMY K/IMEHTCKOMY pasgeny unu b®, ecnm oAHOBPEMEHHO BbINOMHATCS YCI0BUS:

Limits_set =1
Pr_state =1
FreeMoney < — Pr_coeff x max(Trade_limit,0)

, roe

 Limits_set — donar npoBepKy KNIMEHTCKOTO NIMUTA;

» Trade_limit — TOproBbIii NAMMUT, BKIKOYAIOLWMIA B c€BSA AEHBIM 1 3a/10TU € Y4EeTOM KO3dhdmLMeHTa IMKBUAHOCTY;
» FreeMoney — cBO60HbIE CpPeAcTBa N0 KAMEHTCKOMY pasaeny nnv bo.

Tvin 3anpeTa onpegensieTcs napameTpom Pr_type. Ecnv napametp Del_ord=1, To Npu BbICTaBNEHWM 3anpeTa aBTOMATUYECK/ CHUMAKOTCS
BCe aKTUBHblEe 3asBKU. [TpOBepKy Ha YpoBHe B® 1 KIMEHTA OcyLLEecTBSOTCA HE3aBUCUMO.

CHsATVE 3anpeToB. YCTaHOB/EHHbIE 3anpeTbl He MOTYT 6bITb HAMPSMYI0 CHATLI GPOKEPOM, OHV CHUMAIOTCS aBTOMAaTUYECKV Npy yCTpaHeHun
NPVYMH K HUM MpuBeALUnX. Kaxaylo MUHYTY NpOM3BOAMTCS MPOBepKa, Noc/se KOTOPOI 3anpeTbl CHUMAtOTCA, eCv COBI0AEHO OfHO M3
YCOBWiA:

FreeMoney =0
Pr_state = 0
Limits_set = 0

Mpumep. Mpu 3anpeTe Ha OTKPLITVE NO3NLWIA KTMEHT MOXET CaM CHSITb 3as1BKW/3aKPbITb MO3ULMIO, BbI3bIBAIOLLYHO YBENIMYEHHOE TPpe6oBaHue
K rapaHTuitHomy obecneyeHunto. Makcumym yepes MUHYTY Noc/ie 3Toro 3anpet 6yeT CHAT aBTOMaTN4ecku.

CHsITUe 3anpeToB He paboTaeT BO BpeMsi HOUHbIx onepauuii (00:00 - 09:00), aaxe ecnu B 3To Bpemsi TC fOCTyNHA A1 UBMEHEHUS JIMMUTOB.

Mo ymonuaHuio ans Bcex B® aBTOMaTUMYECKOE BbICTaB/EHUE 3anNpeToB OTKUeHO (Pr_state=0).

2.6.4. BanaHCpOBKa pUCKa MeXay CPOYHbIM N BaJ/TIOTHbIM pPbIHKaMu

C Uefblo YMEHbLLEHUS CPEACTB, KOTOPbIE YYACTHUK TOProB (KIMPUHTa) A0/MKEH NepeUuncIsTb Ha 06a phiHKa B KauecTBe 06ecneyeH st CBoMX
OTKPbITbIX NO31LWIi (0683aTenbeTB), B TC SPECTRA CyLLECTBYET BO3MOXHOCTb NepepacnpeaeneHns pUckoB Mexay CPOUYHbIM U BA/TOTHLIM
pbIHKaMK MyTem NepeHoca YacTu prcka ¢ PervcTpa yuyeTa no3uuuii Ha CPOYHOM PbIHKE Ha PerucTp ydeTa nosvuuii Ha BaftoTHOM PbIHKE.

[ns peanmsaummn gaHHoro mexaHvuama B TC SPECTRA 3aBefeHbl ABa TEXHUYECKUX MHCTPYMEHTA (OpUAnYeCcKn He SABASIIOLLMXCSA TOProBbIMU
VMHCTpyMeHTamn) no ynpaeneHuto puckamn: EURRUB_RSK n USDRUB_RSK, co crneunasnbHbIM cTatycom B nosne signs 0x20000. B TC
B&J/TOTHOTO PbiHKA COOTBETCTBYHOLLME UHCTPYMEHTHI 3aBefeHbl B 6opae RSKC.

B KnupwuHroBoii cucteme SPECTRA 3a kaxaoii Bpokepckoli hupmoii 3akpennsieTcs PacuéTHblli Kog, 3apervcTprpoBaHHbIii B TOProBo-kiu-
PVIHrOBOW CCTEMEe Ba/IlOTHOTO pPbIHKA.

[na nameHeHust eAMHOTO NMMUTa Ha BasIlOTHOM pbiHKE y4YacTHUKY (Bpokepckoit ®mpme) Heobxoammo yepes w3 SPECTRA Plaza-2
nogatb MopyyeHne Ha 6anaHcMpoBky pucka (Metoa FutTransferRisk), yka3sbiBas B HeM MHCTPYMEHT ynpaBieHns puckoM, o6bemM purcka,
pasgen perucTtpa yyeta nosuuuini bpokepckoli vpmMbl MHALMATOPa NOPYYEHNS U HanpaB/eHye NepeHoca pucka.

Mocne nogaun MopydyeHus B TC Ba/IlOTHOTO PbIHKA CO34AETCS afipecHast 3asBka ¢ KOHTpareHTom HKLL, 3asiBka NpoxoAuT CTaHAapTHble
npoueaypbl pUck-MeHemKMeHTa. [oc/ie NpPoBepKn fOCTAaTOYHOCTU CPEACTB NPOUCXOAUT 06pa3oBaHne CAENKM U NepepacyéT eamnHoro nn-
MuTa. CAenKa yunTbIBAEeTCS MO TEKYLLEMY LieHTPasIbHOMY KypCy, rapaHTUiiHble NepeBoabl He HAUYMC/ISOTCS.

B TC SPECTRA o6pasyeTtcs TexHuyeckas cfesika no MHCTPYMEHTY nepeHoca pucka, kotopas 6yaeT BuaHa B LLUM030BbLIX MHTepdeiicax B
Tabnumue deal ¢ npusHakom nosystem=1, n 6yaeT NpucyTCTBOBaTb B OTUETax C type=16.

Mo3uums, o6pasoBaBLUasics B pesy/brate Nofo6HOI caenku, BnsietTcs 6ecCPOYHOi. 3aKpbiTh €€ MOXHO COBEpPLLIEHMEM NPOTUBOMOOXHO
HanpaefieHHol CAENKM MO TOMY e UHCTPYMEHTY.
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2.6.5. NMepeHoc no3uuuii (06sa3aTenbLCTB)

B pamkax ofjHoi PacuyeTHoi ®1pMbl BO3MOXEH NEpPEHOC No3nLuii ¢ oaHO knneHTa Bpokepckoi ®rpMbl Ha Apyroro knveHTa bpokepckoi
PUpMBI.

MepeHoc No3muUwmii ¢ 04HOTO Kofa pasgena yyeTa no3uumii Ha Apyroi OCyLLecTBISeTCA NyTeM NoAaun Y4YacTHUKOM KupuHra B TOprosyto
CMCTEeMY HOBOW TpaH3aKumu.

MpoBepk1 BO3MOXHOCTM MoJaun TpaH3akuyy Ha NepeBog No3numuii — Takue xe, kak Npu nogavye 3asBkv. JONOMHATENBLHO NPOBEpsieTCS,
UTO B MOMEHT NOJAYM TPaH3aKLMM 06bEM NEPEHOCUMON NO3NLMM He NPEBLILAET 06bEMA COOTBETCTBYHOLLEH NO3ULMN, YUUTHIBAEMOI Ha
pasgene-McToUHUKe; Takke Npu NepeBoje No3vLmii ¢ OAHOMO KIIMEHTCKOTO pasaena perucTpa yyueTa noauuuii Ha gpyroii IHH/nacnopTHble
[laHHble, 3aKpensieHHbIe 3a TakKUMK pasaenaMu perncTpa yueta no3uuuii, 4omMkHbI coBnagaTb, B TOM Yucse no pasaenam OB®.

TexHnYeckn nepeBos No3uumii odhopMasSETCA Kak caenka no nokynke (v Npogaxe) ¢ pasgena-ucTouHuka v npogake (Mokynke) no pas-
Oeny-npuemMHUKY, 1 puaNYeckn cAenkoi He aenseTcs (nogpobHee — cM. pasgen Tunbl cAenoK, hopMypyemMble NpU UCNOMIHEHUN W UCTe-
YeHUn oboYepCoB 1 ONLUMOHOB). MepeBos No3MLUMi TpaHCIMPYETCA 1 B LW03e, 1 B oTyeTax (f04/004).

2.6.6. MpuocTtaHOBKa TOProB A1 pacluMpeHns NMMnUTa Kone6aHuii LeH caenok

MpuocTaHoBKa TOProB 4151 paclUMpeHns nuMuTa konebaHuii LeH CAeNoK OCYLLECTB/ISIETCA B COOTBETCTBUM C "TONOXEHNEM O nopsiake

YCTaHOB/IEHUS| U U3MEHEHWS IMMUTOB KONe6GaHWii LeH cAenoK 1 0 npoLlesype NpuHYAUTENbHOTO 3akpbiTus Mo3numii’ (MpunoxeHue ®5 Kk

MpaBuiamM oCyLLECTBNEHNS KNIMPUHIOBOI AEATENBHOCTY HA PbIHKE LIEHHBIX GyMar, CPOYHOM PbIHKE U Ba/IOTHOM PbIHKE).
C TexHU4ecKoii TOUKM 3peHNsi Py NPYOCTaHOBKe TOproB B cucTeMe SPECTRA npou3BogsTes creayrolye geiicTums:

* [pu HacTynieHun ycnoBwii 451t NPUOCTAHOBKM TOProB Mo KakoMy-1M60 6a30BOMY akTuBy, TOPr1 No aToMy 6a30BOMY akTUBY MpuocTa-
HaB/NMBalOTCS.

* AZMMHMCTpaTOpamMmn TOProB PacCYUTLIBAKOTCS HOBblE PaCLUMPEHHbIe IMMUTbI KonebaHuii LeH.

* TNpousBoaMTCS nepecyeT o6ecneyeHns no BCeM NO3uLMsSM Mo 3ToMy 6a30BOMY akTVBY (MPU pacLUMPEHUU TMMUTOB oGecrneyeHmne yBe-
nmymBaetcs).

« lMocne 3aBeplueHNst pacueTa o6ecnedeHrst TOpry eLle HEKOTOPOe BpeMsl He BO30GHOBMAIOTCA, UTOGbI AaTh BO3MOXHOCTb YYacTH/KaM
yOaNUTb 3asBKU.

+ B0306GHOBNEHWE TOProB B HOPMA/ILHOM pPexume.

[laHHble [eiicTBMA COMPOBOXAAKTCSA PAacChUIKON agMMHUCTPaTOpaMu TOProB COOTBETCTBYIOLWMX YBEAOMEHWA (CM. Tabnuuy
sys_messages notoka FORTS_FUTINFO_REPL):

* TpepynpexaeHre 0 TOM, YTO eC/n LieHbI HEe N3MEHSITCS, TO Yepes onpeaesieHHoe Bpemsi NPon30iAeT NPMOCTaHOBKA TOProB Mo TakoMy-To
VHCTPYMEHTY.

* YBEAOMJIEHVNE O TOM, YTO MPUOCTAHOBKA TOProB PEAsIbHO NPOU3BEAEHA.

YBefomNeHne o ToM, 4To obecneueHune nepecynTaHo, MOXHO yaasiATb 3aABKWU.

YBefomneHvie o BO306HOBIEHUN TOpros.

2.6.7. NH(hopMmupoBaHMe yHaCTHUKOB O MPOrHO3UPYEMbIX 3HAYEHUSAX PUCK-NapamMeTpoB

B cucteme peanusosaH cepBuUC MHPOPMUPOBAHUS YYACTHUKOB O NMPOrHO3UPYEMbIX 3HAYEHUsIX puck-napameTpos (cepsuc ForecastiM).
CepBuc c 3afjaHHOI NEPUOANYHOCTBI0 NPOU3BOAMT pacyeT 06ecneyeHns, KOTOPOe MOT/10 6bl ObITb B C/lyYae pasaBXKM IMMUTOB, 1 TPAHC-
NVpYyeT 3TV AaHHble yyacTHUKaM. ANroputm paboTsl cepsuca:

+ C NepuoanyHOCTbIO Pa3 B MUHYTY aHa/IM3MPYETCsl COCTOSIHUE PbIHKA MO UHCTPYMEHTaM U WLLYTCS Te, MO KOTOPbIM Yepes HEKoTopoe
BPEMS BO3MOXHA pPa3fBykKa JIMMUTOB (HaXOXAeHUe Ha niaHke 6onee X MUHYT).

* EC/ Takme MHCTPYMEHTbI eCTh, MPOU3BOAUTCS NepepacyeT 06ecneyeHuns no KIMeHTCKUM NopThensiM. PUCK-NapaMeTpbl N0 UHCTPYMEH-
Tam Ha nniaHke yCTaHaB/MMBAlOTCS B COOTBETCTBUM C Npezrnonaraemoli pasaBuxKoii.

» PaccunTaHHble AeHbr TpaHcMpytoTcs B noToke pennnkn FORTS_FORECASTIM_REPL, tabnuua part_sa_forecast.

» Ecnu cocTosiHMe pbiHKa M3MEHW10Ch, U NMOTEeHUMasIbHaa yrpo3a pasaBuKK/ ucuesna, i pasfBukka CocTosisiacb, pacyeT u TpaHcas-
LSl MPOrHO3MPYEMbIX 3HAYEHNI PUCK-NapamMeTpoB NpekpaLlaTcs, a NPUCAaHHble paHee AaHHble CUMTaoTCS HeBaUIMAHBIMK (pacchlika
CLEARDELETED ¢ MakcMmasibHO BO3MOXHbIMU PEBVXEHaMM MO Tabnuue ¢ MPOrHO3HbIMW 3HAYEHNSAMM).

Ecnu B TeueHMe OfiHOI TOProBOI ceccuy Mo UHCTPYMEHTY Yxe ABaxAbl NPOBOAWIACH Pa3fBibkka IMMUTOB, TO B 3Ty TOPrOBYIO CECCUIO
pacueT 1 TPaHCSALMS NPOrHO3HbIX 3HAYEHUI PUCK-NapaMeTPOB N0 UHCTPYMEHTY G0/IbLUE HE BbIMNOIHAETCS.

B BEUEPHIO TOProByH CECCUS pasgBuKKa SIMMUTOB HE NPeayCMOTPEHA, U, COOTBETCTBEHHO, HE NMPOU3BOAMUTCSA PaCcYET NMPOrHO3HbIX 3HA-
YeHWi1 pUck-napaMeTpoB.
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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:
« [poueccop Core 2 duo ¢ yactoToii 1 [Ty nnu Bbiwe

« OneparuBHas NnamMsATb He MeHbLue 2 6, ansA 64-6uTHbIX OC 46

MuH1MasbHbIe TPE6OBaHNA K KOMMbIOTEPY A/19 6POKEPCKOro f1orviHa ¢ 06paboTKoN faHHbIX B NaMATV 6€3 CoXpaHeHUs Ha AWCK:

¢ 2-X MPOLECCOPHBIN cepBep Ha Intel Xeon kak MUHUMYM cepun 53XX UIM aHanornyHbIX npotieccopax oT AMD (2 chmanyeckmx npoteccopa,
KOMIM4YecTBO s4ep OT 2-X U 60/bLue)

« OneparvBHas NamsiTb He MeHbLue 24 6
* OTgenbHbIli koHTponnep SAS. Kak MuHumym 2 aucka B RAID1. [ga pa3gena 30 6.
MuH1MasbHbIE TPE6OBAHNSA K KOMMbIOTEPY A1 6POKEPCKOro N0rvHa ¢ 06paboTKOM faHHbIX C COXPaHEHVWEM Ha [UCK:

¢ 2-X MPOLECCOPHBIN cepBep Ha Intel Xeon kak MUHUMYM cepun 53XX UM aHaNornyHbIX npoteccopax ot AMD (2 chrandeckmx npoteccopa,
KOMIM4YecTBO sAep OT 2-X U 60/bLue)

« OnepaTtvBHas NamsiTb He MeHbLue 4 [6

* OTAenbHbIl KOHTponnep SAS ¢ pexrMoM KelumpoBaHus 3anucu write-back. Kak muHumym 4 aucka B RAID10. [iga pasgena 30 6
3.1.2.2. NMporpaMmMHble Tpe6oBaHUsA

Lnto3oBoe MO noaaepXuBaeT cneaytolme Bepcum onepaLmoHHbIX CUCTEM:

* Microsoft Windows 7 n cTapLie (gonycTumbl kak 32-6uTHble, Tak 1 64-6uTHble Bepcun OC)

« Microsoft Windows Server 2008 R2 1 cTapLue (4onycTUMbl Kak 32-6UTHble, Tak U 64-6uTHble Bepcun OC)

Linux RedHat 6.0 (CentOS 6.0) n cTapLue (Tonbko 64-6UTHblE BepCum)

.

Ubuntu 14.04 LTS / Debian v cTapLue (To/bko 64-6UTHblE BEPCUK)

3.1.3. YctaHoBKa NO B cpeae Windows

3abepuTe HOBYIO BEPCUIO LLJIHO3a C cepBepa pa3paborunkos ftp://ftp.moex.com/pub/ClientsAPIl/Spectra/CGate/. IM nHCTaNNSALUMOHHOIO
thaiina - setup_SpectraCGate_x86_vx.x.x .exe (setup_SpectraCGate_x64_vx.x.x .exe), rge x.x.x - Homep Bepcuu M0, Hanpumep 5.3.1.

3anycTuTe nonyyeHHblii haiin setup_SpectraCGate_x86_vx.x.x.exe (setup_SpectraCGate_x64_vx.x.x.exe). YcTaHOBKa NMpOU3BOANTCA C
NOMOLLbI0 MacTepa yCTaHOBKM.

fif Ycranoeka: SpectraCGate (sep.: 5.3.1.1539) X|

Bac npueeTcTByeT nporpamMma InstallShield
Wizard gna SpectraCGate

Mporpamma InstalShield(R) Wizard seinonHuT yoTaHosky
SpectraCGate Ha kKomMnboTep. [ANA NPOATHEHMA HEHMHUTE
kHoMky “lanee”.

MPEAYTMPEX AEHWE: AaHHaA nporpaMmMa SalMuLeHa SaKoHaMH
of aBTOPCKUX NPaBax M MEXA YHIPOAHEIMM COTNELUEHMANM,

= Hazag I Hanee > I OTmeHa

Puc. 3. Hauano yctaHOBKu

Haxmute kHonky "[anee" Ans npofosmKeHNs yCTaHOBKN.
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{i# Ycranoska: SpectraCGate (sep.: 5.3.1.1539)

Nanka HasHaYeHHA

HaokmmTe kHonky "Aanee”, 4Tolbl yCTaHOBMTE B 3TY NanKy. HaskMuTe KHomky
WM3meHTs ", 4Tobbl BBINONHWTE YCTAHOBKY B APYIYHD Manky.

YcTanoerka SpectraCGate B:

_,../ C:\Moscow Exchange\SpectraCGate, s |

InstallShield

< Hasan I Lanee > I OTMeHa

Puc. 4. Manka HasHayeHUs

Mo ymonyaHuto Ans ycTaHoOBKM NporpamMmbl npegnaraetcs nanka C:\Moscow Exchange\SpectraCGate\. Ec/im Bac 310 ycTpanBaet, HKMUTe
KHOMNKY "[lanee" ons npodo/mKeHns 1 Bbibopa Buaa yCTaHOBKMU.

Ecnu Bbl XOTWTE BbINOIHUTL YCTAHOBKY B APYTYH Narnky, HOKMUTE KHOMKY "I3MEeHNTb..." 1 B NOSIBMBLUEMCS OKHE "/I3MeHeHne TeKyLel nanku
HasHa4yeHus1" BbIOEpUTE HOBYIO MankKy C NOMOLLBIO OKHa "lounck B nanke"; g5 nepexofa Ha ypoBEHb Bbille B AepeBe Nanok UCcnosb3yite

KHOMKY J Bbl Takke MOXeTe co3faTb HOBYIO Marky HasHauyeHusi Npu NOMOLLM KHOMKK ﬁ 1N BBECTY MYTb K Y€ CyLLecTBYIOLLei nanke
BPY4Hyt0 B nosie "VIMs nankm" B HMXHER YacTu OkHa. [1151 COXpaHeHUs1 BHECEHHbIX U3MEHEHW HaxkmuTe KHomky "OK" — OKHO M3MeHeHUst
nankn HasHa4yeHus 3aKpoeTcs, 1 Bbl BEPHETECH B NpeablayLlee okHO "Tlanka HasHavyeHua". HaxmuTte kHomnky "[danee” ansa npofossKeHus
1 BblbOpa BMAa yCTaHOBKM.

BaxHo

O6paTnTe BHUMaHWe, YTO Bbl CMOXETE U3MEHUTb Narnky Ha3HavyeHus TObKO NPy NepBOIi yCTaHOBKE NporpaMmbl MW Npu nepe-
yCTaHOBKe NMporpamMmsbl “c Hyns". B ocTanbHbIX C/ly4asx KHomnka “"3MeHuUTb..." 6yAeT HeakTUBHa.
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i'.‘w!,'n ¥Ycranoeka: SpectralGate (Bep.: 5.3.1.1539)

Bua ycTaHOoBKH

Bblﬁl:lp Hawbones NoAX0AAWErD BMAE YCTIHOBKH,

BLIDEpUTE BMA YCTSHOBKM,

3

ByOyT YCTEHOBNEHEI BCE KOMNOHEHTRI Nporpammel, (TpefyeTca
BonblUE BCErD MECTA Ha OWMCKE. )

" BmBopounan

Bribop HEoDXOAMMEIX KOMNOHEHTOE NPOrPaMMEl W NanKK, B
KOTOPOM oHW BYAYT YCTaHOBNEHE!, PACCHMTAHE Ha OMBITHEIX
NoONE30BaTENEN,

Installshield

< Hazan I lanee = I OTMena

Puc. 5. Bug yctaHOBKU
Bbi6eprTe BapnaHT yCTaHOBKM, ONpeAenstoLLuii cocTaB ycTaHaBMBaEMbIX MPOrpaMMHbIX KOMMNOHEHTOB. MonHas ycTaHoBKa npeanonaraet
YCTaHOBKY BCEX KOMMOHEHTOB LWNto3a: mogyns P2MQRouter, 6ubnuotekn cgate, AONOMNHUTENbHBIX YTUNT, & Takke KOMM/IeKTa CpeacTs
pa3paboTku. BbibopoyHas - 3T0 pasnnyHble KOMOUHALMKN NPOrPaAMMHbIX KOMMOHEHT.

HaxmuTe kHonky "Aanee”, 4To6bl aKTUBMPOBATL CEAYIOLLMIA Lar.

i'-‘%" Ycranoeka: SpectraCGate (Bep.: 5.3.1.1539) ﬂ

BuiGopouyHan yCcTaHoBKA

BblﬁEpMTE KOMMNOHEHTEI NPOrpaMMbl, KOTOPBIE HeobXoAHMO ¥CTaHOBMTh.

LLlenkHMTE 3HAYOK B CMIMCKE HHMKE yTobbI M3MEHMTE Cnocob YCTIHOBKH KOMOOHEHTE,

T OMHEEHHE KOMIOHEHTS
Moscow Exchange SPECTRA
Client's Gate files
Samples

[nA AEHHOMD KOMNOHEHTA
TpebyeTca 10MB Ha WeCcTKoM
AMCKE,

Manka:

C:\Moscow Exchange'\SpectraCGate’, e |

InstallShield

Cnpaska Filtla < Hazan I Lanee > I OTmMeHa |

Puc. 6. BbiGopouHas ycTaHOBKa

Bbi6epuTe TpebyeMble NPorpaMmMHble KOMMOHEHTbI U KaTaslor 15 yCTaHOBKW. [JUPeKTopus yCTaHOBKM A0/MKHA GbiTh pacnosioxeHa B COOT-
BETCTBUU C aAMUHUCTPATUBHBIMU PEKOMEHAALMAMY.

HaxmuTe kHonky “[anee”, 4Tobbl aKTUBMPOBATL CNEAYHOLLMIA Lar.
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i'—E‘ Ycranoeka: SpectraCGate (Bep.: 5.3.1.1539)

BapnaHT bl NOOKAIOYEHHA K TOProBoil cHCTEMe

HacTpoiika NapaMeTpos CoegMHEHMA %
{* BrigeneHHeIl KaHan HacTpoiiki coeaMHEHMA SAHOCATCH B
woHdr. dain 'dient_router.ini' KoTopei
™ TecTosas cucTema Ans paspaboTYMKoE HEX0AWTCA B KaTANore yCTaHoBkKK:

Ci\Moscow Exchange\SpectraCGate’,
{™ Wrpoeas cucrema (MHTEpHET)

r 3a0aTh CEOW NapaMeTPkl

" Wrposas cucTema (BEIAENEHHBIR KaHan)
COEAMHEHMA

- anEsoEaTENbCKEHE MapaMeET okl coe AMHEHHA (IR M BHE aapec: nopT ), Hanp,: test-forks, mices, com

OedonTHEI MMHK AWperTHEIA MkHK 1
[UpeKTHEIA NiHK 2 LMperkTHEIA MHK 3
Installshield

< Hazan I Lanee > I OTMeHa

Puc. 7. BapuaHTbl nogkntoveHus K TC

BbibepuTte TC, k kOTOpO/ HeobxoauMmo nogknodatbes (production (BblgeNeHHbIR kKaHasn), TecToBasi, UrpoBas U T.N.), Win BBEAUTE CBOU
napameTpbl 41 COeAVNHEHNSI C cepBepamu GUpXK. Mocne yCTaHOBKM COOTBETCTBYIOLLME NapaMeTpbl COeANHEHWSI NMPOMUCLIBAOTCA B ini-
thaiine mopynsa P2MQRouter.

[ns BbIGOpa NpaBW/IbHbLIX aAPEeCcoB NOAKNOYEHUST HEOOXOAMMO MPOKOHCYNLTUPOBATLCSA C BaLLMM GPOKEPOM U/Mn CIY)XX6O0IN TEXHUYECKOW
NoaAepXKN BUPXN.

HaxmuTe kHonky "Aanee”, 4To6bl aKTUBMPOBATL CEAYIOLLNIA Lar.

i'._{-'- YcranoBka: SpectraCGate (Bep.: 5.3.1.1539) ﬂ

Bxon B cHCTEMy

YKEHMTE MMA NONb30BATENA W Naponk

[Ana yonewHoi yCTaHOBKM NporpaMMHOrD obecneyeHnA HeobxoQMMD 3308TE KOPPEKTHOE MMA
None30BaTENns (NorkuH) 1 Napons.

nonaH

JUSERNAME

MAPOMb %

InstallShield

< Haszaa I Hanee = I OTtMeHa

Puc. 8. BBog, norvHa v napons

BBeauTe /I0TVH 1 Naposib A5 A0CTyna B TOProByko cucTeMy. [Mocne ycTaHOBKM BBeZleHHbIE 3HAaYeHWsl NponiucbIBatoTcs B ini-chaiine Moayns
P2MQRouter, 1 Kcnonb3ytoTcs UM Npu 3anycke, 715 aBTOMaTAYecKol ayTeHTUdmkaumm B cetn 6upxu. O6paTute BHUMaHUE Ha TO, YTO
NIOTVHbBI M NAPO/K OT 60EBbLIX MOAK/IOUEHNIA, TECTOBbIX U UFPOBbIX — PA3HbIE.
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HaxkmuTe kHonky “[anee”, 4Tobbl aKTUBMPOBATL CNEAYOLLMIA Lwar.

i'.‘w!} Ycranoeka: SpectraCGate (Bep.: 5.3.1.1539)

3aperncT pupoBaTe cnyxby Windows
PerucTpauma cepenca SPECTRA_CGATE_Router'

MpunoseHre 'P2ZMORouter. exe' AENAeTCA
Das0BLIM MOQYNEM CUCTEMEl 0OMEHS
coobueHrama TC., OHo MokeT BbiTe
3EPErMCTPMPOBEHD KaK CEPEMC M
SANYCKETLOA SETOMETHHECKM MPK CTapTe
0C. ECiK CEpBUC HE 3EPErMCTPUPOESH (MK

¥ 3apervcrpuposaTte cepemc

Mo oKOHYEHMMA OCTaHoBNEH), Bbl MOKETE 3aNYCTUTL
YCTEHOBKM 3aMycTHTE MPMACHEHME BRYUHYHD © MOMOLLEHD
CEpEMC KoMaHaHoro daina 'start_router.cnd’
KOTOPEIA HAXOAWTCA B KaTanore
YCTEHOBKM,
Installshield

< Haszan I Hanee > I OTMeHa

Puc. 9. Pernctpauus poytepa kak cepsuc OC

Mpn HEOBXOAMMOCTY YCTaHOBUTL poyTep Kak cepeuc OC Windows BbICTaBUTE YEKGOKC 1 HAXMUTE KHOMKY "[anee”, 4Tobbl akTUBMPOBAaTb
crneayoLwuii war.

Ecnu npu nHctannsumm P2MQRouter He 6bin 3aperncTpupoBaH kak cepeuc OC, B AasibHeliLueM 3T0 MOXHO UCNPaBUTb BPYYHYO, BOCMO/b-
30BaBLUMCb KOMaHAHbIM chaiinom install_router.cmd (uninstall_router.cmd) n3 auctpubyTtnsa.

i'._w_!,'- ¥YcranoBka: SpectraCGate (Bep.: 5.3.1.1539) ﬂ

MoToBa K YCTAHOBKE NPorpaMMbl

MporpaMMa roToBa K Ha4any yCTaHoBKH,

HasMuTe kHOMKY “YCTaHoBMTE , 4Tof0bl HAYETE YCTEHOBKY.

YTobkbl NPOCMOTPETE MAKM M3MEHMTE MaPAMETPEl YCTAHOBKM, HEMMWTE KHoMKy "Hazaa "
HamiTe kHonky "OTMeHa”™ ANA BeIX0AE M3 NPorpaMMel,

< Hazaa I@' YCTaHOBUTE I OTMeHa

Puc. 10. 3anyck ycTaHOBKMU

InstallShield

HaxmuTe kHoMky "YcTaHOBUTb", UTOObI HaYaTb YCTAHOBKY.
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i"w!gl Ycranoska: SpectraCGate (Bep.: 5.3.1.1539) x|

Mporpamma InstallShield Wizard zapepuena

Mporpamma Installshield Wizard yonewHo ycTaHoBrna
SpectraCGate, HammuTe kHonky “ToToBo™ AnA BelK0da M3
NporpaMMel.

= Hazaa) I lMNoToBO I OTHMEHS

Puc. 11. 3aBepLieHne ycTaHOBKU

Haxmute KHonky "MoToBo" 419 3aBepLueHns npoLecca yCTaHOoBKN.

3.1.4. YctaHoBKa NO B cpeae Linux
[nctpnbytns Cgate ans cpefbl Linux cOCTOUT U3 MHCTAUIIALMOHOIO CKpUNTa 1 apXusa, B KOTOPOM HaxXOAATCA 3arpyxaemble MOAyu npo-
ekTa cgate 1 npoekTa cgate_java, thaiinbl include, chaiinbl gokymeHTauum 1 ainnbl npuMepoB. AUCTpubyTMB AOCTYNEH AN CKauYMBaHUS
no agpecy: ftp:/ftp.moex.com/pub/ClientsAPI/Spectra/CGate/.
MopsAoK yCTaHOBKY:
1. BbIinonHute komaHay:
chmod 755 ./install.sh

2. BbINonHuTe KOMaHAy:

./install.sh ./cgate_linux_amd64-5.3.6.11.zip

MpumeyaHue

BHumaHuve! Mima apxmea npusasaHo K sepcum MO 1 MOXET OTInYaTbCs OT MMEHM, KOTOPOe yka3aHo B npumMepe Bbille!
3. B oTBeT Ha 3anpoc: "Please, enter cgate install path:" ykaxuTe nonHbIi NyTh K kKaTasiory, B KOTOPbIA Bbl XOTUTE pacrnakoBaTb LLJI03.
4. B oTBeT Ha 3anpoc: "Please, enter P2 login:" ykaxute N0rvH nosib3oBarens.
5. B oTBeT Ha 3anpoc: "Please, enter P2 password:" ykaxute naposib Nosib3oBaTens.
6. JasbHenwune warn yCTaHOBKM pa3inyatoTcs B 3aBUCMMocTi ot Bepcum OC Linux, yCTaHOB/IEHHOM Ha KOMMbIOTEPE:
¢ Debian 6:
* YCTaHOBWTb MakeT ant
» YctaHoBuTb nakeT openjdk-6-jdk (komnuasauma npumepos java)
* YCTaHOBWTb MakKeT g++ (KOMIuAsauua npyumepos C++).
¢ CentOS 6:
e YCTaHOBUTb NakeT gcc

* YCTaHOBUTb NaKET gcc-C++ (KOMMUASLMS NpUMepoB C++)
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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.

. CI'IpaBOLIHVIKVI NHCTPYMEHTOB " 6a30BbIX aKTUBOB, UX CBOCTBA

HasHauyeHHble B  TOProByld Ceccuio  (DblOYEepCHble  WHCTPYMEHTbI  AocTynHbl B Tabnuue fut_sess_contents notoka
FORTS_FUTINFO_REPL. CocTaBHble UHCTPYMEHTbI Takke nepeyncsieHbl B 3Toli Tabnuue. ONuMoHHbIE MHCTPYMEHTLI TPAHC/IMPYOTCS
B Tabnuue opt_sess_contents notoka FORTS_OPTINFO_REPL. CnpaBo4YHUK 6a30BbIX aKTVBOB (PbOYEPCOB NpeacTaBneH Tabnuueli
fut_vcb notoka FORTS_FUTINFO_REPL.

YkazaHHble CpaBOYHMKI MOTYT 0GHOBSITLCS B XO4€ TOPrOBOi Ceccum, Hanpumep, B pesy/btate NprocTaHOBKM TOPFroB Mo KakoMy /6o
VHCTPYMEHTY UM BO BPEMS ONepaLn pacluMpeHuns IMMUTOB LIEH.

» CnpaBOYHVKY (PUPM 1 KIIMEHTOB

TpaHcnupytotesa B Tabnuuax diler u investr notoka FORTS_FUTINFO_REPL. B faHHbIX cnipaBoYHMKax AOCTYMNHbI UCKIHOYUTENBHO CBe-
[eHUs 0 KNreHTax cBoei hpMbl.

» CnpaBo4HUK obnurauuii

O6nuraumm onucbiBaroTcs Habopom Tabnuy, notoka FORTS_FUTINFO_REPL: cnpaBoyHvk napameTpoB obnurauuii fut_bond_registry,
CNpaBOYHUK MHCTPYMeHTOoB obnuraumii fut_bond_isin, HKZ, Ha gatbl BbinnaT kynoHos fut_bond_nkd, pasmepbl BbINiaT HOMUHa/ILHOW
ctoumocTtn obnuraumum fut_bond_nominal.

» KoadhchpuumeHTbl napameTpuyeckoli KpYBoi BONaTWILHOCTY A1 ONLUMOHOB
TpaHcnupytoTtca B Tabnuue volat_coeff notoka FORTS_MISCINFO_REPL.

[na ocywecTBneHns onepaumii Ha pbiHkax Toproeoit cuctembl SPECTRA cucTema nosib3oBarensi 4o/KHA NosyyaTb B PeXuMe OH-naiiH
1o KpaviHeil mepe cnegyloLime cnpaBoyHble AaHHble:

» PacnvcaHue ceccuii (session)

« CnpaBoyHVK MHCTPYMeHTOB (fut_sess_contents, opt_sess_contents)

3.2.2. ToproBas nHcpopmayus
Toprosasi UHhOPMaLUs BKIHOYAET B cebs:
e ArpervpoBaHHble CTakaHbl

$POopMMpYIOTCA HA OCHOBE CUCTEMHbIX 3aABOK N0JIb30BaTeNei nyTemM CyMMMPOBaHUSA 06bEMA A1 KaOKA0ro MHCTPYMEHTA, LIeHOBOrO YPOB-
HA 1 HanpasneHus 3aaBku. OBGHOBAAIOTCSA B PEXMME OH-NaiiH U SIBNSIKOTCA OCHOBHbLIM CMOCO60M NOyYeHUs MHOPMaLLMK O TEKyLLMX
ueHax 1 o6bémax. Monb3oBartesib MOXET BblOpaTh Xenaemyl rny6buHy ctakaHa u3 BapuaHToB 5, 20 nnn 50 KOTUPOBOK B KaX40oM U3
HanpaseHwWii; AaHHbI BbIGOP OCYLLECTBASETCA NPY KOHAIMIYPMPOBAHWMN NTOTUHA U HE MOXET BbITb M3MEHEH B XOA€ TOProBOli ceccuu.

CrakaHbl TPaHCINPYOTCA HECKO/IbKMMK NOTOKaMK penninkaunn Plaza-2:

 Ona  blOYEpPCOB W COCTaBHbIX WHCTPyMeHTOB - notokn FORTS_FUTAGGR5_REPL, FORTS_FUTAGGR20_REPL n
FORTS_FUTAGGR50_REPL

e [ina onumoHos - noTokn FORTS_OPTAGGR5_REPL, FORTS_OPTAGGR20_REPL n FORTS_OPTAGGR50_REPL
 OO6LLEePbIHOYHBIE MOKA3aTeNu

B cocTaBe 06LLepbIHOYHbIX NOKa3aTenei TpaHCANpyeTcs Takas MHPoPMaLMs Kak NyyLume 3asBKy Ha MOKYMKY U NPoAaXxy, LieHbl OTKPbITUS,
3aKpbITUSA, TEKyLLMe pacyeTHble LieHbl U T.N. JaHHasa nHgopmaumsa TpaHcampyeTcs B coctaBe notokoB FORTS_FUTCOMMON_REPL un
FORTS_OPTCOMMON_REPL ans ¢btouepcos 1 ONUMOHOB COOTBETCTBEHHO.

* )KypHan 3asiBOK No/ib30Bate/isi (a TakKe - NOJHbIN XypHas1 3asBOK TOProBOl CUCTEMbI)

B XypHane 3asBOK NONb30BaTeNs TpaHC/MPYeTCs BCA MCTOpUA onepauuii no 3asiBkam nonb3oBartens. YXypHasibl 3asiBOK MOMb-
30Batens AocTynHbl B Tabnuue orders_log notoka FORTS_FUTTRADE_REPL pans dbtovepcoB, Tabnuue orders_log notoka
FORTS_OPTTRADE_REPL gns onunoHoB, a Takxe B Tabnuue multileg_orders_log notoka FORTS_FUTTRADE_REPL gns 3as80k no
COCTaBHbIM VHCTPYMEHTaM.

B cnyyae, ecnv nonb3oBatenb Npu KOHpUrypauum norvHa ykasasn onumio “TonHbli XypHas 3asBoK', MOMUMO CBOMX 3asiBOK, MOJIb30-
BaTesib 6yAEeT Nony4yaTtb NOJHbIA XypHan BCeX onepauuii ¢ 3asiBKaMy Ha pblHKE B @aHOHVMU3VMPOBaHHOM BUAE, AOCTYMHbIA B Tabnuue
orders_log notoka FORTS_ORDLOG_REPL.

* XXypHan caenok nonb3osarens

CofepXuT CNNCOK BCEX COBEPLUEHHbIX NONb30BaTENIEM 3a TEKYLLYI CECCU0 cAenoK. XKypHasbl CAenoK nosb3oBaTens AOCTYMNHbI B Ta-
6nuue user_deal notoka FORTS_FUTTRADE_REPL gns dbtovepcos, Tabnuue user_deal notoka FORTS_OPTTRADE_REPL ans on-
LMOHOB, a Takxe B Tabnuue user_multileg_deal notoka FORTS_FUTTRADE_REPL ansa caenok no coctaBHbIM UHCTPYMEHTaM.
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3.2.3.

XKypHaun cienoK TOproBoi cucTeMmbl
CofepXuT CNMCOK BCEX CAEMOK, COBEPLUEHHbLIX BCEMM MO/b30BATE/NsIMU 3a TeKyLLylo ceccuto. [JaHHble CAENOK Yyxux nosib3oBartenei

npeAcTaBneHbl B aHOHMU3NPOBaHHOM BuAe. XXypHasibl CAeNoK Nonb3oBartens 4oCcTynHbI B Tabnuue deal notoka FORTS_DEALS_REPL
015 hbloYepcoB M ONUMOHOB, a Takke B Tabnuue multileg_deal ns caenok Nno cocTaBHbIM UHCTPYMEHTaM.

WHopmayms ans BOCCTaHOB/EHUA

[ns obecneyeHrst BO3MOXHOCTM BbICTPOrO BOCCTAHOB/IEHNS NOYYEHUS TOPTOBOI MHGhOpPMAaLIKM nocsie noTepu coeanHeHus co SPECTRA,
paBHO KaK 1 A71si peanns3alum cLeHapysi No3LHETo NOAKIUEHUs K 61pxe, B cocTase Luto3a Plaza-2 ocyllecTBAsieTcA TpaHCsuus nepu-
OANYECKMX CPe30B TEKYLLMX CTakaHOB B HearperMpoBaHHOM BUAEe. STO MO3BOJISIET NOMYYNTb akTyaslbHOe COCTOsIHUE CBOWX 3asIBOK (a B
crlyyae NofK/UYEHHOI onuum "MoMHbIN XypHaUuT 3asiBOK” - BCEX 3asIBOK B CUCTEME) HA TEKYLLWIA MOMEHT BPeMEHMN.

Cpesbl aKTUBHbIX 3a51BOK TPAHC/IMPYIOTCSA C NepuoanMyHOCTbI0 1 MuHyTa B notokax FORTS_FUTORDERBOOK_REPL ans dblouepcos 1
FORTS_OPTORDERBOOK_REPL ans onuvoHos.

3.2.4.

MHopmauyma o cpegcTBax v IMMUTAx

BkouaeT cnegyolive aaHHble:

3.2.5.

MHbopmaums o no3numsx

TpaHcnupyeTtcs B BUAe BpeMeHHbIX cpe3oB B notoke FORTS_POS_REPL. [Ina kaxoro 3HaueHust no3vuum AoCTyneH naeHtudukarop
nocnefHen caenkv, BoweaHel B pacyeT 3anmncu no nosuuum.

WHchopmauusa o cpeactBax U IMMUTaX KIMEHTOB

TpaHcnvpyeTtcs B BUAeE BPeMeHHbIX cpe3oB B noTtoke FORTS_PART_REPL. [ns kax4oro 3Ha4eHns KNIMEHTCKOro cYeTa ykasaHbl pasme-
pbl cpeacTB (Kak AeHer, Tak 1 3a/10r0B) Ha Ha4Yaslo TOProBOi CeCCUM, TEKYLLME U PE3EPBLI CPEACTB.

KnupuHroeasa nicopmauyms

KnvpuHroBasi MHhopMaLysi, TpaHC/IMpyeMast B cocTaBe Lto3a Plaza-2 BkYaeT cneayolye JaHHbIe:

3.2.6.

PacueTHble LeHbl KNUpuHra

dopMUpyIOTCS B MOMEHT NPOBELEHNS BeHepHero knmpuHra. [octynHel B Tabnuue fut_sess_settl notoka FORTS_FUTINFO_REPL. Ta-
6/11MLa C pacyeTHbIMU LieHaMy BK/TIOYAET Takke MHCTPYMEHTbI, CPOK AeNCTBUA KOTOPbIX 3aKOHYMU/ICS, YTO NO3BO/ISET NCNOb30BaTh AaH-
HYl0 Tabnuuy AN5 NOSTyYeHNs NPaBubHbIX LiEH MO KOTOPbIM ByAeT nponssefeHa nocraska.

BM NpoMexXyTo4HOro KavpuHra

BapuaunoHHas Mapxa NpoMeXyTOYHOro KMpuHra goctynHa B Tabnuue fut_intercl_info notoka FORTS_FUTINFO_REPL ans dbtouep-
coB u Tabnuue opt_intercl_info notoka FORTS_OPTINFO_REPL ans onumoHos.

PeecTpbl OTBEPrHYTLIX B K/IMPUHT 3aABOK

MepeuncnsioT 3asBkK, NepeBbICTaB/IeHNe KOTOPbIX B KIMPYHT He BblN10 MPon3BeAEeHO NO NpUYMHe HexBaTkv cpeacTsa. PeecTp Ans dbto-
yepcoB TpaHcmpyeTcs B Tabnuue fut_rejected_orders notoka FORTS_FUTINFO_REPL

Cpep,CTBa KNTMEHTOB NO pe3ynbrartaM K/IMpuHra

BkntovatoT B cebs MHchopmMaLmio 0 CyMMe CPefCcTB Ha cyeTax, ABWXEHNM Mo cyeTam, coopax, cymmapHoM MO 1 BM Ha MOMEHT K/IMpUHra.
TpaHcnupytotcsa B notoke FORTS_CLR_REPL.

3asBKu Ha UCNOJIHEHME ONUMOHOB

MHdopmauma 06 nHaeKkcax u Kypcax

B cocTtaBe faHHOV rpynmnbl NPUCYTCTBYET CrieaytoLas nHhopMaums:

3.2.7.

Tekyuime 3HayeHuss nHaexkcos PTC

Bk/toyaeT Tekylme 3HaueHns GUPXEBbIX MHAEKCOB. 3HAYEHNS B AaHHON Tabnuue 06HOBNAKTCSA C NEpUoANYHOCTLI0 15 cekyHa,. B co-
cTaB MHopMaumm 06 nHaekcax BXoguT 3HaveHne kypca USD, ¢ ucnosb3oBaHWeM KOTOPOro Gbls1 NPON3BEAEH pacyeT nHaekca. [laHHble
TpaHcnupytotca B notoke RTS_INDEX_REPL.

3HaveHua KypcoB BaUTlOT

Copfepxart 3HauYeHUsi KypcoB BasloT, UCMNO/b3yeMble B TOProBoii cucteMe A5t 06paboTkn KOHTPAKTOB, pacCUUTbIBAEMbIX B BasltOTe, OT-
NMYHO OT py6neid. 3HaueHNs KypcoB BasltoT AOCTYNHbI B Tabnuue curr_online notoka MOEX_RATES_REPL.

BcnomoraTtesibHble MHd‘)OpMaLI,I/IOHHbIe MOTOKU

B fiaHHyt0 rpynny oTHeceHbl MH(OPMALMOHHbIE NOTOKMW, NPEA0CTABSIOWME [OMNOMHUTENbHbIE (DYHKLMN:
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* TekyLMe 3HaYeHVs1 BapUaLMOHHO MapXu
TpaHcnupytoTcsa B notoke FORTS_VM_REPL B pa3pese No3uLmii KNINEHTOB.
» TekyLme 3HaYeHNs BONATU/ILHOCTU U TEOPETUYECKME LiEHbI AJ15 OMNLIMOHOB

TpaHcnupytotcsa B notoke FORTS_VOLAT_REPL .

3.3. OCOBGEeHHOCTU UCNOJZIb30BaHUSA LWJIK03a

3.3.1. Cnyxe6Hble nons pennvkayum

Kaxgas pennvumpyemas Tabnuua uMmeeT B CBOeW CTPYKTYpe Tpy NepBbIX Nost OMKCMPOBAHHOTO TUNa i8, NpegHasHayYeHHbIX Ans obecne-
YEeHUs MexaHn3ma penmKaumm:

* replID — yHUKa/bHbIA aeHTUMKATOP 3an1cK B Tabnuue. Mpu BCTaBKe K40 HOBOI 3anicy, 3TOM 3anmcy NpucBamBaeTcsl YHUKa bHbIi
uaeHTuduKaTop. HecMoTpsl Ha To, UTO TabMLA MOXET UMETb HEKUI NEPBUYHBINA KoY, onpefensiemMblii GU3Hec-Norvkoi, Ans Lenei
pennukauuy Bce PaBHO NEPBUYHBLIM U YHUKaUIbHBIM MAEHTU(MKATOPOM sBnsieTcs none repliD.

* replRev — yHUKa/IbHbIli HOMep n3MeHeHusl B Tabnuue. Mpu Nto6om n3MeHeHun B TabnuLe (BCTaBke, pefakTupoBaHuy, yaaaeHum 3anmcm)
3aTpoHyTast 3anuch NosydaeT 3HadeHue replRev, paBHoe MakcumansHoMy replRev B Tabnuue Ao U3MeHeHus +1.

 replAct — replAct — npu3Hak Toro, 4To 3anuch yaaneHa. Ecnu replAct He HyneBoii — 3anucb yganeHa. Ecnu replAct = 0 — 3anuck
aKTUBHa..

3.3.2. KomaHgbl

[ns oTnpaBky KOMaHg, Heo6xoaMmo co3gatb nybnukarop ¢ napametpamm NAME = FORTS_SRV, category = FORTS_MSG. [1ns nonyyeHuns

OTBETOB Ha OTMNpaB/ieHHble COOBLLEHNS HEOOX0AMMO B (DyHKUMKU OTnpasBku cooblieHns 3agatb cnar CG_PUB_NEEDREPLY, a Takke
co3aatb NOANUCHMK € TNom p2mareply.

B cnyyae owmnbkn B focTaBke 1 06paboTke COOBLLEHUSI HA CUCTEMHOM YPOBHE, KOA, KNMeHTa MOXET NOoNy4nTb IM60 owmnbKy npuw BbINos-
HEeHUN PYHKLUM OTNPaBkM coobLLeHMs, M0 OTBETHOE COOBLLEHNE cneLmanbHOro Tuna "cuctemHas owmnobka" (msgid=100):

Mone Tun OnucaHune
code i4 Kog Bo3Bparta
message c255 TekcT coobLLeHus.

O6paTl/ITe BHMMaHKue, 4To coo6u.|,eH|/|e "CUcTeMHas oWNBKA" MOXET ObITh oTnpas/eHo B OTBET Ha no6oe COOﬁLLI,eHVIe BU3HEC-/TOT VK.
3.3.3. KOHTpOonb aHOMa/IbHOW aKTUBHOCTU

B TC SPECTRA peiicTByeT cucTeMa orpaHu4eHnst aHoOMaslbHOW akTUBHOCTU K/TMEHTCKMX NPUMIOXEHUA. OHa He MO3BOAET NPUNOXEHNIO
nonb3osaresist (of4HOMY /lorMHy B cucteme SPECTRA) npucbinath 60/1ee 0roBOPEHHOTO B 3as1BKE Ha MOAK/IIOYEHME KO/TMYECTBA COOOLLEHNI
B €[IMH1LY BpeMeHW. B HacTosLWMIA MOMEHT MOXHO NOJy4nTb SI0TMH B cuctemy SPECTRA c orpaHuueHnem 30, 60, 90 1 T.4. TOPro.bix
onepawuwuii B cekyHay. K ToproBbIM onepaumsim OTHOCATCS BCe KOMaHAbl ynpasneHus 3asaskamm. KonmuecTBo HETOProBbIx (BCeX OCTaslbHbIX)
onepauuit Ansa n6oro Tuna norvHa orpaHuyeHo 1000 B cekyHAy.

Mpy NPeBbILLIEHUM NIMMUTA COOBLLEHWIA, CUCTEMA KOHTPO/IS He TpaHC/MpPYeT coobLieHre B sapo TC, a nocbliaeT nosib30BaTento coobLe-
HWe-0TBET C yBEAOM/IEHNEM 06 0TKase B 06CNyXMBaHUM, msgid=99 cregytolleii CTPYKTYpbI:

Mone Tun OnucaHvne
queue_size i4 KonuuecTtBo coobLeHnit nonb3oBatens
penalty_remain i4 Bpemsi B MunamcekyHzax, no npoLIecTBMU KOTOPOro ByAeT ycnewHo npu-

HATO cnepywulee COO6U.I.€HI/Ie OT 3TOro nosnb3oBaresna

message c128 TekcT coobLleHns 06 oLmnbke

O6pallaem BHUMaHWE Ha f1Ba HioaHca:

1. KonnyecTtBo COO6LLEHWIA 3a UCTEKLLYIO CeKyHAy oLeHmBaeTcs npu npuéme KAXKAOMO coobLeHns. 3To 3Ha4mMT, YTO ecv Nosb3oBaTesb
MOCTOSIHHO MPUCbINAET 3anpochkl C YacToTON, 60/bLUe, YeM eMy paspeLLeHo, TO ero coobLLeHns nepecTatT o6pabdaTbiBaTbCA BOOOLLE.

2. COOGLU,eHVIe-OTKaS ¢ TNnoM 99 MOXeT BbITb NOCNAHO B OTBET Ha Nto6oe COO6LU,8HI/Ie nonb3oBarend.

3.3.4. MOHUTOpPUHT latency CO CTOPOHBI K/INEeHTa

[Ana ueHTpann3oBaHHONO MOHUTOPUHIA BPEMEH BbICTABNEHUA 3aABOK U 3a[epXXeK B pacnpocTpaHeHnn aaHHblx, B TS SPECTRA cylle-
CTBYeT (PYHKLMOHa/TIbHOCTb aBTOMaTUYeCKO/ NPOCTaHOBKN METKU BPEMEHW B MCXOAALLMX COOBLLEHNAX 1 NOCNeyHoLLero aHanmsa pasHu-
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Libl BO BPEMEHM Mexay TeKyL M MOMEHTOM MpuW NpUXoAe OTBeTa Ha KOMaHAay Vv NPUXOAe 3anucu no pensivuku U UCXOAHON MeTKol Bpe-
MEHW, NPOCTaBNEHHON NpK oTnpaBke. CucTema HakanJMBaeT cpesbl CTaTMcTUYeckol nHopMaLum no 3afepxkKam, KoTopble AOCTYMHbI
0151 CYATBIBAHMSI U aHaNM3a LeHTpasiM30BaHHol cucteMoli MoHuTopuHra SPECTRA. BaxHoe 3ameyaHue. [ns pabotocnoco6HOCTY 3TOr0
dhyHKLMOHana Tpebyetcst yctaHoBuTb MO Plaza2 1 ncnonb3oBartk BEPCUM CXEM COOBLLEHUIA, COOTBETCTBYOLLME cucTeme SPECTRA 3.8.2
1 HoBee. OTINYNTENbHBIM NPU3HAKOM HOBbIX CXEM COOGLLEHWI C NOAAEPXKKON LIeHTPaIM30BaHHOTO MOHUTOPWHTA SIBMIAKOTCS CTPOKM

LocalTimeField=<ums nona>
B OMNMNCAHUSIX COOBLLEHWIA.

/icnosb3oBaHMe HOBbIX CXeM COOBLLEHMNI CO CTapbiMKU BUHApPHLIMU MogysaMK Plaza2 npuBeget kK npobnemam.

3.3.5. ABTOMaTnyeckoe CHATUE 3asABOK NMPU OTK/IIOYEHUMN NOo/1b30Bartenisi OT TOPros

B TC SPECTRA npefycMOTpeH MexaHn3M KOHTPO/SA 3a COCTOSIHMEM noAkntoueHns knneHTa (cepsuc "Cancel On Disconnect"), koTopblii
No3BO/IAET NPU OTK/TUYEHUW K/IMeHTa oT TC aBTOMAaTUYECKV CHAMATb BCE aKTUBHbIE 3asiBKM KMeHTa. CHUMAtOTCS TOMbKO 06blYHbIE (6e3
CpoKa ncteyeHns), 6esagpecHble 3asBKu.

[insA BKNtoYeHMs cepauca (a Takke OTKIoYeHNs) ivpMe-Y4acTHUKY TOProB He06XoAyMO NofaTh COOTBETCTBYHOLLEE PacnopshkeHne Yepes
KnueHTckuid LleHTp. CepBuc BktouaeTcs Ansa naeHTtudmkaropa (p2login), npuHagnexatiero oupmMe-YyacTHUKY.

Mpy nogknYeHUn naeHTUcMKaTopa ¢ BKUYeHHol ycnyroi "Cancel On Disconnect” k TC A58 HEro akTUBUPYETCS PEXUM KOHTPONS 3a
cocTosiHneM nogknodeHusi (COD-pexum).

JNlorvka paﬁOTbI MeXaHn3Ma KOHTPO1A I'IO,EI,KI'II’O‘-IGHVIVI cnegywowas:

e Ecnu gnsa knuenta aktnsmposaH COD-pexum, TO cuctema oTC/1eXmBaeT aKTUBHOCTb NOAK/IIOYEHMSA HA TpaH3akLMOHHOM ypoBHe. Kaxaasn
KomMaHaa (CoobLLeHne) KMeHTa, 3aperncTpupoBaHHas B CUCTEME, BHE 3aBUCHUMOCTM OT €€ YCMeLUHOCTH, TPakTyeTCcs kak nposiBfeHve
aKTUBHOCTW.

» Ecnu3aycTaHOBNEHHbIN B KA4ECTBE NOPOra HeakTUBHOCTW BPEMEHHOW HTepBas (B TekyLLei peanusauum = 20 CeK.) KMEHT He OTNpaBu/
HW OHOTO COOOLLEeHUs UK, NOTEPSB MOAKTIOYEHUE K CUCTEME, He MOAK/IUWICS 3aHOBO, BCE €r0 akTUBHbIE 3asBKM aBTOMAaTUYECKM
CHMMaloTCS.

BO3MOXHbIE CUTyaLyu, NPY KOTOPbIX MPOUCXOAUT 3anyck NpoLeAypbl CHATUS aKTUBHbBIX 3aABOK:
* K/IMEHT He OTNpaBU/ HW OAHOTO COOBLLEHUS 3a YCTaHOB/EHHBI NEpUos, BPeMEHU.

* KnueHTckoe npunoxeHue notepsano coeanHeHne ¢ poyTepomM. AKTUBHbIE 3aABKN 6y,qu CHATbI N0 NCTEeYEeHUN YCTaHOBJIEHHOIO nepuoga
BpeMeHwN.

» PoyTep noTepsin coeiMHeHVe ¢ CepBePOM A0CTyna. AKTUBHbIE 3asBKM ByAyT CHSATbI MO UCTEYEHUN YCTAHOB/IEHHOTO NEPUOAA BPEMEHMN.

 CepBep AocTyna notepsin coegmHenune ¢ TC nam ytpatun pabotocnoco6HOCTL BCEACTBUE BO3HUKLLEN OLUNGKN. AKTUBHbIE 3asiBKU K/U-
€HTOB, He YCTaHOBMBLUUX COEIMHEHNE C APYTMM CepBEpOM AOCTYNa, ByayT CHATLI N0 NPOLIECTBUM BPEMEHW, YCTAHOB/IEHHOTO B KaYecTBe
nopora HeakTUBHOCTY.

+ B03MOXHa CuTyaLms, Korga cepsep A0CTyna, YacTMYHO yTpaumBas paboTocnoco6HOCTb, onoBelaeT TC 06 aKTUBHOCTY OT MEHW CBOMX
K/IMEHTOB, HO (DAKTUYECKU TEPSIET C HUMU COeAVHEHME. Takas cuTyalysi He MOXeT 6bITb naeHTUdMLUMpoBaHa TC BUPXKM 1 [OMKHA BbITb
YperynMpoBaHa Ha CTOpPOHe Y4acTHUKa.

[n1a BCEX KNTMEHTOB C COD-pe)KVIMOM 3asaBKN TakKxe aBToOMaTn4eCki CHUMaKTCA Noc/ie OKOHYaHUA Be‘—lepHeVl TOpI'OBOVI ceccun n npun Boc-
CTaHOB/IEHWU CUCTeMbI nocre c6os.

3asBku, cHATble MexaHm3moMm "Cancel On Disconnect”, B Tabsmuax nomMmevaroTcs cneynasibHbiM cTatycoMm (nose xstatus).

Mpy OTCYTCTBMM TOPTOBOI aKTUBHOCTU, UTOObI NPEeAO0TBPaTUTb CHATME 3asiBOK, KIMEHTCKOE NMPUIOXKEHNE AO/MKHO HhopMuposaTtk TC 06
aKTMBHOCTMN MOAK/TIOUYEHUS NMyTeM OTNpaBku He pexe OAHOro pasa B 10 cekyHA, HO He uallle YeM pa3 B CEeKyHAy, crneuuasibHol KoMaHbl
CODHeartbeat (msgid=10000) cnepytoLLeli CTPYKTYpbI:

Mone Tun OonucaHue

seq_number i4 Homep coobLieHus-xapT6uTa (B TeKyLLeli BEPCUM He UCMOb3yeTcs).

KomaHaa He yunThbIBaeTCA Npu pacuyete c6opa 3a TpaH3aKLum.
CepBUC KOHTPO/SI MOAK/OUYEHWI He OTMpaB/sieT OTBETHbIX COOGLUEHWI Ha XapTOUTbl, NO3TOMY NpW BbI30BE (OYHKLMU OTMpaBKW CO-

obueHna cnefyeT ykasbiBaTb HOMb (He OoXuaatb OTBeTa): cg_pub_post(pub, msgptr, 0). BbizoB dyHKumn cg_pub_post ¢ cnarom
CG_PUB_NEEDREPLY npu oTnpaBke xapTouTa npuBegeT K nosyyeHuio owmnbkm CG_MSG_P2MQ_TIMEOUT.

3.3.6. Notokun, nony4yaembie IOrMHaMmun pasHbIX NOATUNOB

B 3aBMCMMOCTU OT MOATWNA JSIOTMHA MO/b30BaTes1si (OCHOBHOM, NPOCMOTPOBbINA MK TPaH3aKLMOHHBIA) pasfinieH nosyyaemblii UM Ha6op
NOTOKOB peninkauum.
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OCHOBHOI1 /I0TVMH Nony4aeT crefytolime NOTOKU peniukauumn:

* FORTS_FUTCOMMON_REPL - ®btouepchl: 06was nHgopmauus

* FORTS_FUTINFO_REPL - ®bloyepchl: cnpaBoyHast U cecCMoHHas nHopmaums
* FORTS_FUTTRADE_REPL - ®bloyepchbl: 3asiBKM U CAENKN

* FORTS_FUTORDERBOOK_REPL - ®bloyepchl: cpe3 cTakaHa

* FORTS_OPTCOMMON_REPL - OnuuoHbl: 06uan nHgpopmaums

* FORTS_OPTINFO_REPL - OnumnoHbl: cpaBoYHas u CecCMoHHas nHcopmauums
* FORTS_OPTTRADE_REPL - OnuuoHsbl: 3asBK/ 1 CAENKN

* FORTS_OPTORDERBOOK_REPL - OnunoHbl: cpe3 cTakaHa

* FORTS_CLR_REPL - KnupuHroas uHcopmauus

e FORTS_DEALS_REPL - N0TOK @aHOHUMHBbIX CAEN0K

* FORTS_FEE_REPL - MoToK KoMUccuit 61pxu

* FORTS_FEERATE_REPL - [10TOK TOYHbIX KOMUCCUIA BUpXUM

* FORTS_INFO_REPL - CnpasoyHas nHdopmauus

* FORTS_MISCINFO_REPL - lononHutenbHas cnpaBoyHas nHgopmaums

* FORTS_MM_REPL - NHtopmauusi 06 o6s3atensctBax MM

* FORTS_PART_REPL - NHhopmauus o cpeacTsax, MMUTax U HACTpoliKax pucK-napameTpoB
* FORTS_POS_REPL - VIHdhopmaums 0 no3uumsx

* FORTS_VM_REPL - BapuauunoHHaa mapxa

* FORTS_TNPENALTY_REPL - ViHchopmaums o cbopax 3a TpaH3akuum

* FORTS_VOLAT_REPL - BonatnnsHocTb

* MOEX_RATES_REPL - Kypcbl Ba/110T OH-NaiiH

* RTS_INDEX_REPL - BupxeBble UHAEKChI

* FORTS_FORECASTIM_REPL - [NporHo3 p1ckoB nocne BO3MOXHO pa3aBuKKu
Ecnu cnoco6 nonyyeHusi pbIHOYHbIX AaHHbIX — "arpermpoBaHHble cTakaHbl", OCHOBHOW SIOTVH Takxe nosyyaer:

* FORTS_FUTAGGR5_REPL, FORTS_FUTAGGR20_REPL, FORTS_FUTAGGR50_REPL, FORTS_OPTAGGR5_REPL,
FORTS_OPTAGGR20_REPL n FORTS_OPTAGGRS50_REPL - [0TOKM arpernposaHHbIX CTakaHoB

Ecnvn cnoco6 nonyyeHns pbIHOYHbIX AaHHbIX — "MOHbIN XypHa 3asBOK", OCHOBHO I0TVH MO/yYaeT:
* FORTS_ORDLOG_REPL - [10TOK aHOHUMHbIX 3a51BOK

* FORTS_ORDBOOK_REPL - Cpes ctakaHa. AHOHUMHbI

MpPOoCMOTPOBBII IOTUH NOJYyYaeT creAylolme NOTOKM pennKauum:

* FORTS_CLR_REPL - KnupuHrosasi uHgpopmauyis

* FORTS_DEALS_REPL - [N0TOK aHOHUMHbIX CAEMNOK

* FORTS_FEE_REPL - [NoTok Komuccuii 6upxu

* FORTS_FEERATE_REPL - MNMOTOK TO4YHbIX KOMUCCUIA BUPXN

* FORTS_FUTCOMMON_REPL - ®btouepchbl: 06was nHgopmaus

* FORTS_FUTINFO_REPL - ®bloyepchl: cnpaBoyHast U cecCMoHHas nHpopmaums

* FORTS_FUTTRADE_REPL - ®bloyepchl: 3asBk1 U CAeNKU
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* FORTS_MISCINFO_REPL - flononHutensHasa cnpaBoyHas nHgopmams

* FORTS_MM_REPL - NHdopmauus 06 obsizatenscteax MM

* FORTS_OPTCOMMON_REPL - OnuuoHsbl: 06was nHopmams

* FORTS_OPTINFO_REPL - OnumnoHbI: cpaBoYHas u CecCMoHHas nHcopmauums

* FORTS_OPTTRADE_REPL - OnumnoHbI: 3asiBKM 1 CAENKM

* FORTS_VOLAT_REPL - BonatnnsHocTb

* MOEX_RATES_REPL - Kypcbl Ba/1H0T OH-naiiH

* RTS_INDEX_REPL - bupxeBble NHAEKChI

Ecnu cnocob nonyyeHusi pbIHOYHbIX AaHHbIX — "arpermpoBaHHble cTakaHbl", MPOCMOTPOBbLIA TOMUH TaKXkKe NoyYaeT:

* FORTS_FUTAGGR5_REPL, FORTS_FUTAGGR20_REPL, FORTS_FUTAGGR50_REPL, FORTS_OPTAGGR5_REPL,
FORTS_OPTAGGR20_REPL 1 FORTS_OPTAGGR50_REPL - [N0TOKM arpernpoBaHHbIX CTakaHoB

Ecnmn cnoco6 nonyyYeHns pbIHOYHbIX AaHHbIX — "MOMHbIV XypHan 3asaBoK", IPOCMOTPOBBI IOTMH NOJyYaeT:
e FORTS_ORDLOG_REPL - [N0TOK @aHOHUMHbIX 3a5BOK

* FORTS_FUTORDERBOOK_REPL - ®bloyepchl: cpes cTakaHa

* FORTS_OPTORDERBOOK_REPL - OnumnoHbl: cpe3 cTakaHa

* FORTS_ORDBOOK_REPL - Cpe3s cTtakaHa. AHOHUMHbIIA

TpaH3aKLMOHHBIW JIOTUH NosyyaeT criefylolme NOTOKM penankauum:

* FORTS_CLR_REPL - KnupuHrosas nHgopmauus

* FORTS_FEE_REPL - MoToK KoMUccuii 61pxu

* FORTS_FORECASTIM_REPL - NporHo3 p1ckoB nocsie BO3MOXHOW pa3fBuKKu

* FORTS_FUTINFO_REPL - ®btoyepchbl: cnpaBoyHas N CECCUOHHasA nHdopmaums

* FORTS_FUTORDERBOOK_REPL - ®bloyepchl: cpe3 cTakaHa

* FORTS_FUTTRADE_REPL - ®bloyepchbl: 3asiBKM 1 CAENKN

* FORTS_INFO_REPL - CnpaBo4yHas uHdopmauns

* FORTS_MM_REPL - NHdopmauus 06 obsizatenscteax MM

* FORTS_OPTINFO_REPL - OnumoHbl: cpaBoyHas u ceccuoHHas nHcopmauums

* FORTS_OPTORDERBOOK_REPL - OnumnoHbl: cpes cTakaHa

* FORTS_OPTTRADE_REPL - OnumoHbI: 3asiBKM 1 CAENKM

* FORTS_PART_REPL - NHhopmauus o cpeacTsax, MMUTax U HacTpolikax pucK-napameTpoB
* FORTS_POS_REPL - ViHthopmaumsi 0 no3nuusx

* FORTS_TNPENALTY_REPL - iHthopmaums 0 coopax 3a TpaH3akumnm

* FORTS_VM_REPL - BapunauunoHHas mapxa

3.3.7. KnneHtckue SMA-NOruHbl (CNOHCUpPYeMbIiA fOCTY)

CnoHcupyemblii goctyn (Sponsored Market Access - SMA) — 310 cnoco6 npefocTaBneHNs KNNEHTaM y4aCTHUKOB TOProB TEXHUYECKOTO
[0CTyna K TOProBO-K/AIMPVHIOBOIM CUCTEME CPOYHOTO PbIHKA, C MOMOLLbIO KOTOPOrO KAMEHT MOXET Nofasarb NOpYyYEHNs y4acTHVKY TOPros
("cnoHcupytoLei" chmpme) 415 UCMOMHEHUS HA PbIHKE NyTeM MOCTaHOBKM 3a8BOK HanpsiMyto B TC nog, KOHTPO/IEM U OTBETCTBEHHOCTbIO

yyacTHuKa.

Hoctyn k TC KNNEHTY yYacTHUKa NpefoCcTaBnseTcs NyTem Bble/leHns eMy NepCoHasIbHOro naeHTudukaTopa - SMA-10ruHa, ¢ KoToporo
HanpsMyo MOXHO BbICTaBMATb 3asBku. [locTyn Bo3moxeH vepes Plaza2, FIX n TWIME wto3bl.

[lna koHTpons onepauwii, coBepluaeMbix co SMA-normHa, SMA-10rVMH NpUBA3bIBAETCS K 10TVMHY yyacTHuka (MASTER-noruHy). MASTER-
NOTWH — NAEeHTUMKKATOP YyYacTHMKA, C NMOMOLLBI0O KOTOPOro YYacTHWUK nogcoeauHsietca K TC, BbICTaBAAET 3asBKW, KOHTPOMPYET UC-
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NoJIHEHME 3asBOK. YYacTHVK Brpase WMCMosib3oBaTb oAuvH U ToT xe MASTER-nornH ans 6onee yem ogHoro SMA-noruHa. SMA-N0OrvH
TaKKe MOXET ObITb NpuBA3aH K HeckosbkuM MASTER-normHam. CnvcoK fIOTVHOB TPaHCAMPYeTcs B LW03e B Tabnvue user notoka
FORTS_FUTINFO_REPL. B aT0i1 Tabnuue SMA-10TMH MOXHO OT/IMYXTL Mo 1 B TpeTbeM 6uTe 6MTOBOIM Mackn sma_flags. Cnmcok cBs3ok
"MASTER-noruH" - "SMA-norvH" TpaHc/vpyeTcs B Wo3e B Tabnvue sma_master notoka FORTS_FUTINFO_REPL.

[na nonyyenns SMA-norvHa y4acTHUK TOProB nogaeT B KNWEHTCKWIA LeHTp Bupxu 3asBneHve, B KOTOPOM yKa3blBa€eT SI0TMH, C MOMOLLIbIO
KOTOpOro 6yAeT NPOU3BOANTLCS KOHTPO/Ib onepauuii, coBepluaemMbix co SMA-norvHa (MASTER-norvH).

Mpwn opraHnsaumm nogayn 3adaBOK YH4aCTHUKOM TOProB Mo NOpPyYEHUAM KIMEHTOB, 6v|p>Ka npegocraBfideT yd4aCTHMKamM COOTBETCTBYHOL e
cpeacTBa ynpas/ieHnsa puckom, 4yTOObI HE AonyCTuUTb nonagaHunsa OLUNBOYHbIX 3a5BOK B TOProByr CUCTEMY:

* Pre-Trade KOHTPO/Ib - AONO/HNTE/bHbIE HACTPOVKM MOMUMO CYLLECTBYIOLLEA CUCTEMbI MPOBEPOK NPY NOCTAHOBKE 3asiBOK.

» Cancel On Drop-Copy Disconnect - cepBuc, rapaHTUpYHLLMiA, 4TO 3asBkM SMA-norvHa npucyTcTBytoT B TC TO/IbKO NPU NOAKHOYEHHOM
(aktuBHOM) MASTER-noruHe. Bce BbicTaBneHHble SMA-MI0TMHOM 3asiBKM UMEKT CCbISIKY Ha 3TOT CBSA3aHHbIN ¢ HUM MASTER-norvH
(none aspref Tabnuy, orders_log n multileg_orders_log).

 UserKillSwitch - npunyanTensHas geaktuBaumst SMA-10rmHa y4acTHUKOM.

Pre-Trade KOHTpOnb nNpeacTasnseT coboii Habop AOMOMHUTENBHBIX OrPaHNYEHNIA/NPOBEPOK, HaKNaAblBaeMbIX/BbINOHAEMbIX NPV NocTa-

HOBKe 3asBOK 0T SMA-nornHa. Nposepkn MOryT HazHavyaTbes B pa3pese SMA-/I0rMHOB, UHCTPYMEHTOB U KOL0B KNIMEHTOB. Mog, UHCTPY-

MEHTOM 371eCb MOHUMAaETCH KOMOMHaLMS:

+ <basoBblii akTVB>: <Tun gepuBaTtnBa>, rae <Tun gepusatusa> = {®btovepc, OnNumoH, KaneHgapHblii Cnpea} - IHCTpyMeHT*

» <Bba3oBblii akTUB>: <Tun gepusaTtnea>, rae <Tun gepusartnea> = {dblouepc, ONUMOH} - IHCTPYMEHT**

MpefycMOTPEHBI CriefytoLme NPOBEpKH:

Homep npoBepku Mposepka MpuBaska EAvHMLA nsmepeHus MpumeHsaoTcA

1 OTK/I0HEHNe UeHbI B 3asB- | SMA-norvH nnu SMA-n0- | MNpoLueHTsI Cpasy
Ke OT TeKyLLeW LeHbl TMH X VIHCTpyMeHT**

2 MakcumanbHblli  06beM | SMA-norvH unm SMA-no- | KonmuecTBo KOHTpakToB | Cpasy
3asBKW B KOHTpaKTax TVH X VIHCTpYMEHT*

3 3anpeTtnTb agpecHblii pe- | SMA-N0ruH [a/Het Cpasy
XUM

4 MakcumasbHblli - 06beM | SMA-norvH unm SMA-no- | Py6 Cpasy
3a8BKu B pyonsx TWH X VIHCTPYMEHT*

5 MakcumasnbHas cymma 3a- | SMA-norud unu SMA-no- | Py6 Cpasy
SAIBOK 3@ TOPrOBbIA AeHb |MH X NHCTpymeHT*
(6pyTTO)

6 MakcumanbHasn no3vumsa B | SMA-normH - X VIHCTpy- | KonnuecTBo koHTpakToB | Cpasy
KoHTpakTax (long) MeHT** X Kof knneHTa

7 MakcumanbHasa no3numnsa B | SMA-normH - X VIHCTpy- | KonnyecTBo KOHTpakToB | Cpasy
KOHTpakTax (short) MeHT** x Kof knmeHTa

[ina HasHauveHns/0TMeHbl MPOBEPOK UCMO/b3YIOTCA L/TH030Bble KoMaHabl SetSmaPreTradeCheck n DelSmaPreTradeCheck cooTBeTcTBEH-
HO. IHdhopmauus 0 Ha3HaYeHHbIX NPOBEPKax AOCTyMNHa B Wto3e B Tabnuue sma_pre_trade_check notoka FORTS_FUTINFO_REPL.

Cancel On Drop-Copy Disconnect - cepBuc, rapaHTUpyOLuiA, 4TO 3asBk SMA-n0rMHa npucyTcTeytoT B TC TOMIbKO NPU NOAK/IHYEHHOM
(akTmBHOM) MASTER-n10rmHe.

Mpu noctaHoBKe 3asBkM CO SMA-N0rMHa, NPOU3BOAMTCS NPOBEpKa HaNMuns XoTa-6bl 0gHOro akTneHoro MASTER-n0rmHa, K KoTopomy
npuBs3aH faHHblii SMA-norvH, ecny Taknx MASTER-0TMHOB HET, TO 3asiBKa OTBEPraeTcs C Bblgayei cOOTBETCTBYHLEl ownbkm. Ecnm
akTuBHbIA MASTER-N0IvH ecTb, 3asiBka 06pabaTtbiBaeTcs, a B none aspref 3anuceiBaetcs cebiika (id-noruHa) Ha 3tor MASTER-N0rvH.

CepBucC B pexunme peasibHOro BpeMeHu (Mo TexHosormu, aHasornyHoli Cancel On Disconnect) otcnexmBaeT coctosiHie MASTER-noruHoB
Ha TpaH3aKLMOHHOM YPOBHE, 1 NPW OTCYTCTBUW TPaH3aKLMOHHOV aKTUBHOCTW AeaKTUBUPYET NOTvH. Eciu B pesynbrate Takux 4eliCTBUiA Y
SMA-normHa He ocTaeTcs HY OAHOro NogkItYeHHoro MASTER-/0r1Ha, To BCe ero akTUBHbIE 3asiBKM aBTOMAaTUYECKN CHUMAIOTCS.

AKTVBHbIE 3aBK1 SMA-/TOTMHOB, Y KOTOPLIX BK/IOUeH pexxum Cancel On Drop-Copy Disconnect, Takke aBTOMaTU4eCKN CHAMAKTCA B KOHLLE
TOProBOro AHS B TEXHOMOMMYECKUIA NepepbIB.

Cepsuc Cancel On Drop-Copy Disconnect aBnsieTcst HacTpamBaemoii onuuein, ans ero NOAKNOYEHNS cnegyet 06patuTbest B KNmeHTckuii
LeHTp bupxu.

Komanpa UserKillSwitch no3BonsieT yuacTHUKy camomy [ieakTMBMpOBaTh (akTMBMpoBaTb) SMA-MOMMH C ONLUOHAILHON BO3MOXHOCTBHO
aBTOMATUYECKOTO CHATUS BCEX €0 aKTUBHbIX 3as1BOK. [leakTMBNpOBaHHbIli SMA-OMMH He MOXET BbINOSHATL TOProBble onepauuy. Jeak-
TrBaumsa SMA-N0rMHa COXPaHSIETCs 0 KOHLA TOProBOro AHS U BOCCTAHABMBAETCS NpW pecTtaptax TC B TEXHOMOMMYeCKWiA nepepbIB Uu
npu cbosix.

51



Lnto3 SPECTRA Plaza-2

3.4. O6paboTKa HewTaTHbIX CUTYyaLuii

3.4.1. BoccTtaHoBieHUe Npu notepe coeanHeHus ¢ bupxei
LLinto3 Plaza2 B cTaHA@pTHON KOHGUrypaumm ncrnonb3yeT YeTbipe TCP coefiMHeHusi ¢ cepBepamu GUpXK:
» CoefuHeHne 415 nogaymn npukasos/KkoMaHz,.
o CoefuHeHne  ANA  MNOMYYEHUS  OCHOBHBIX  PbIHOYHbLIX  AaHHbIX. K  TakMM  fJaHHbIM  OTHOCATCA  NOTOKM  arpera-
T0B, notokm FORTS_ORDLOG_REPL, FORTS_DEALS_REPL, FORTS_FUTTRADE_REPL, FORTS_OPTTRADE_REPL,
FORTS_FUTCOMMON_REPL n FORTS_OPTCOMMON_REPL.

. COE,U,VIHeHVIe Ana nony4vyeHua BcnomMoraresibHbIX U CnpaBOYHbIX MOTOKOB.

° Coe,qMHeHme ANna nonyyvyeHna AaHHbIX A1 BOCCTaHOBMEHUA NMPU BOCCTaHOB/IEHUM CBA3W WU NMepBOHa4dYa/lbHOM npucoeanHeHUn
(Snapshot).

Exchange |

Primary Data Other Data Snapshot

|

|

|

|

| Order
: Management
|

|

Router

Application

cgate API

Puc. 12. Cxema coeiuHeHwMiA

[insa obecneyeHnst HaLEXHOCTU B TOPrOBOI CUCTEME peann3oBaHo Ay6n1mMpoBaHve annapaTHbIX KOMIOHEHTOB, 0GCYXVBAOLLUX COeMHe-
HUS Nonb3oBaTenel, ¢ NCNob3oBaHNeM 6anaHCUPOBLLMKOB Harpysku, KOTOpble HanpaBAsioT NoMb30BaTesNsA NPU YCTAHOBKE COeANHEHUSI
Ha TOT cepBep, KOTOPbI HAMMEHEE 3arpyXeH B faHHbI MOMEHT.

3.4.1.1. AnarHocTuKa pa3pbiBa coeuHeHU

3a yctaHoBky TCP coeguHeHuii otBevaeT MO P2MQRouter, Bce HACTPOMKN A58 AaHHbIX COEAVNHEHWI MPoNMUcaHbl B KOHUTypaLyioHHOM
thaiine poyTtepa, npu atoM coeanHeHne gnsa "Other Data" ykasbiBaeTcs kak ncxogsuiee default connection, a octanbHble Kak ucxogsiime
direct connection. Takoe NOCTPOEHNE ABNISETCS OCHOBHOW LUTATHOW KOHMrypaLmen npy nogkaoueHun K cepsepHoi doepme 6upxu. KoH-
dhurypaumsi coeiMHeHU NpW NOAKTIOYEHUN Yepe3 cepBep A0CTyna Gpokepa MOXET OT/IMYaThCsl, B 3TOM c/lydae TpebyeTcsi 3anpallnBaTth
KOHKPETHYI0 KOH(hUrypaumio y Bnasenbla cepeepa.

3a BOCCTaHOBMEHWE COeAVHEHNs B Cllyyae paspbiBa Takke oTBeyaeT P2MQRouter, npyu 06pbiBe OH aBTOMaTM4ecku, C 3afaHHON ne-
PYOANYHOCTBIO NbITAETCA BOCCTAHOBUTL COEAUHEHME, MPU 3TOM MO/Ib30BATENIbCKOE NPUIOKEHUE MOBANATb HA 3TV MPOLECChl HUKaK He
MOXeET. VI B 3TOM cnyyae, OTCreanTb paspbiB COeAVMHEHUS MPWIOXKEHWE MOSb30BaTeNIs MOXET M0 u3MeHeHuio ctatyca P2MQRouter ¢
ROUTER_CONNECTED Ha ROUTER_RECONNECTING, nony4yast yBegomseHunst 06 nsMeHeHun ctaryca ot ob6bekTa “connection”.

3.4.1.2. NMoBepaeHne KTNEHTOB pa3HbIX Bepcuid
MoBefeHne NPUIOXKeHNA 3aBUCUT OT MCMNOMNb3YEMOro MU NPOrPamMMHOro MHTepdeiica.

CGate Bepcuii ao 1.3.9 BKIIOUNTENIBHO
Bubnnoteka CGate Bepcum Ao 1.3.9 BkoUMTENBHO BeAeT cebsi cneaytowm o6pasom. MNMpu HapyLLeHUn CoearHeHWA poyTepa Bce 06beKTbl
(publisher, listener), koTopble NpMBA3aHbl K I0KaSIbHOMY COEAMHEHUIO NMPUIOXKEHNS C POYTEPOM, aBTOMaTUYEeCKU NepeBoasaTCs B COCTOSI-

Hne ERROR. B aToMm cniyyae 06bekTbl B cocTosiHiM ERROR HeobxoayMo 0CBOGOAUTb, U C KaKO-TO NeproMyHOCTLI0 (HanpumMep, pas B
HECKO/IbKO CEKYH/I) NbITaTbCs NepeoTKPbITh 3aHOBO.
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CGate Bepcuun 1.3.10

Bubnuoteka CGate Bepcun 1.3.10 MMeET CyLLEeCTBEHHO NepepaboTaHHbIi MexaH3M 06paboTKn paspbiBOB CBSA3W.

PaspbiB coefmHeHuns ¢ reiiTom o6paboTkn BXOAHbIX NPUKA30B AMArHOCTUPYETCS HeNnocpeCcTBEHHO B MOMEHT noslyyeHus ownékn TCP-
coevHeHus. [pu aTOM, 3aTPOHYTbIe pa3pbiBOM 06beKTbI publisher nepexogAT B OWMG0YHOE COCTOSAHUE.

[JnarHoctuka paspbiBa COeJMHEHUS, NCNOb3YEMOr0 f/151 NONyHeHNST OCHOBHbIX PbIHOYHbIX JaHHbIX, MPOUCXOAUT B TedeHne 15 cekyHa ans
colocation (notokn _FASTREPL) unu B TeueHne 30 cekyHA npu paboTe c OCHOBHOW ¢hepmoii cepepoB (NoToku _REPL). 3aTpoHyTbie
06bekTbl listener Npy aToM NepexofsAT B OWMO0YHOE COCTOSIHME.

O6beKTbI B cocTosiHAM ERROR Heo6Xxo41Mo 0CBOGOANTb, U C KaKOii-TO NePUOAUYHOCTBIO (HANpUMeEp, pa3 B HECKO/IbKO CEKYHZ,) MbITaTbCs

NnepeoTKpbITb 3aHOBO.

3.4.1.3. NMpoueaypa BOoCCTaHOB/EHUSA

B obLem cnyyae, anropyTm BOCCTAHOBMEHMS NOAKMIOUYEHUS CreayoWwuii:

* [Mocne ctapTa npeanpuHUMaTh nepuoguveckue nonbiTkU OTKPbITL coeanHeHne ¢ P2MQRouter.

* [Npu BOCCTaHOBMEHUN COEAUHEHUST pyTepa C ceThbi Plaza2 06bekT coefuHeHne nepeiiget B coctosHue ACTIVE.

* [MpOM3BECTU OTKPLITUE HYXHbIX NOTOKOB. /11 yCKOPEHsi NpoLieaypbl BOCCTAHOB/EHUS PEKOMEH/YETCS BbINO/HATL MOyYeHne AaHHbIX
C MOMEHTa noc/ieHero 06HoBEHMS. [Py OTKPLITUM NOTOKA CeflyeT ykasblBaTh replstate, NosyyeHHbI B MOMEHT 3aKpbITHsi TOTOKA, UK
SIBHO 3a/laBaTb HOMepa PeBU3UiA NS Ta6NL M HOMEP XU3HW CXEMbI, UCNO/b3YA NOCc/eAHVe HoMepa DaKTUUYECKM NoyUYeHHbIX AaHHbIX.

* [Mpoun3BecTy BOCCTAHOB/IEHME CNNCKA aKTUBHbIX 3as1BOK (CM. Aanee).

» 3apeructpuposaTtb publisher gnsa nprkasos/komaHA,

Hwnxe B Ta6m/|u,e npmneegeHbl pekomeHayemble Cnoco6bl BOCCTAHOB/IEHNS AaHHbIX B 3aBUCUMOCTHM OT NOJSTy4aemMoro nortoka:

Nmsa notoka (Tabnuibl)

NHchopma-
LS B NOTOKe

Cnoco6 BoCCTaHOB/IEHUA

FORTS_FUTTRADE_REPL
» orders_log
FORTS_OPTTRADE_REPL

» orders_log

XypHanbl onepauuii
CO CBOMMM 3asiBKaMu
no dhbtouepcam u on-
LMoHam

Cnn1cokK akTUBHbLIX 3a59BOK:

* 1Cnosib3oBaHne notoka FORTS_FUTORDERBOOK_REPL
(FORTS_OPTORDERBOOK_REPL) pana nonyyeHus snapshot,
a 3aTem OTKpbITNE notoka FORTS_FUTTRADE_REPL
(FORTS_OPTTRADE_REPL) c yka3aHHbIM B snapshot Homepom pe-
BU3NN

YXypHan geictsuii ¢ 3asaBkamu:

« oTKpbIThe FORTS_FUTTRADE_REPL (FORTS_OPTTRADE_REPL)
C nocnegHero nosly4eHHOro Homepa pesusnn

FORTS_FUTTRADE_REPL

* multileg_orders_log

XypHanbl onepauuii
CO CBOMMM 3asiBKamui
Mo cBsA3Kam

YXypHan geicteuii ¢ 3asaBkamu:

¢ oTKpbITMe FORTS_FUTTRADE_REPL c nocnegHero nonyyYeHHoOro
HoMepa peBu3nn

FORTS_ORDLOG_REPL

» orders_log

MONHbIA  aHOHUMHbIIA
XXypHan onepauuii ¢
3adBkaMu Mo pblo-
yepcam 1 onuyuoHam

CnnCOK aKTMBHbIX 3aBOK:

¢ ucnosnb3osaHne notoka FORTS_ORDRBOOK_REPL ans nonyyeHus
shapshot, a 3atem oTkpbITMe notoka FORTS_ORDLOG_REPL c yka-
3aHHbIM B snapshot HomepoMm pesu3um

YXypHan geincteuii ¢ 3anBkamu:

« oTkpbITUe FORTS_ORDLOG_REPL ¢ nocnegHero nosy4eHHoro Ho-
Mepa peBunsuv

FORTS_ ORDLOG _REPL

* multileg_orders_log

MONHbIA  aHOHUMHbI
XypHan onepauyuii ¢
3asiBKaMu Mo CBsi3Kam

XXypHan geiictsuii ¢ 3asiBKaMu:

¢ oTKpbITMe FORTS_ORDLOG_REPL c nocnegHero nony4YeHHoro Ho-
Mepa pesunsuu

FORTS_DEALS_REPL
e deal
« multileg_deal

FORTS_FUTTRADE_REPL

» user_deal

JXypHan cpgenok no
bloyepcam, coctas-
HbIM MHCTPYMEHTaMm 1
onuuoHam

[epeoTKpbITE COOTBETCTBYIOLLENO MOTOKA C yKasaHnem nocsegHero no-
Ny4eHHOro Homepa peBusnn nin repl state, Nosly4eHHOro B MOMEHT 3a-
KPbITUA NOTOKa
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Nmsa notoka (TaGnuubl)

NHcbopma-
Ly B NOTOKe

Cnoco6 BoccTaHOBNEHUs

* multileg_deal
FORTS_OPTTRADE_REPL

e user_deal

FORTS_FUTCOMMON_REPL

FORTS_OPTCOMMON_REPL

O6Lwas pbIHOYHAS WH-
chopmaups no blo-
yepcam ¥ onuyoHam

[epeoTKpbITE COOTBETCTBYIOLLENO NOTOKA C HYNA

FORTS_FUTAGGR##_REPL

FORTS_OPTAGGR##_REPL

CrakaHbl No dbloyep-
cam v onuvoHam (## -
rny6vHa cTakaHa)

MepeoTKpbITUE COOTBETCTBYIOLLLETO MOTOKA C HY/si

FORTS_FUTINFO_REPL

FORTS_OPTINFO_REPL

CnpaBsoyHas n ceccu-
OHHas MHopmaLms

BbICcTpbIii cnocob:

* NepeoTKpbITUE COOTBETCTBYHIOLLETO NMOTOKA C YKa3aHUeM NOC/EAHETO
MoJly4eHHOro HoMepa peBu3nn unau repl state, NOSYYEHHOTO B MOMEHT
3aKpbITUS MOTOKA

[Jonyctumelii cnocob:

¢ [NlepeoTKpbITME COOTBETCTBYHOLLLErO NOTOKA C HY/1A

FORTS_PART_REPL

VHbopMaLms o numm-
Tax

MepeoTKpbITVE NOTOKA C HYNSA

FORTS_POS_REPL

WMHbopmaLms o nosu-
LmsAX

MepeoTKpbITVE NOTOKA C HYNA

FORTS_VM_REPL

WHcbopmaumsi o BM

MepeoTKpbITHE NOTOKA C HYNA

FORTS_VOLAT_REPL

MHhopmaums o sona-

[epeoTKpbITVE NOTOKA C HYyNA

TUNBbHOCTU N TEOPETU-
4YeCkux ueHax onuyno-
HOB

RTS_INDEX_REPL 3HaueHusa 6upxeBbIX | [lepeoTKpbITME NOTOKA C HYNs

MHOEKCOoB

NMpumeyvaHue

BoccTtaHoBneHne gaHHbIX no notokam colocation (c cyddmkcamu _FASTREPL) nponcxogut Takke, kak U o 06bl4HbIM NOTOKam
C aHa/1I0TMYHBLIMU Ha3BaHUSAMMU.

MpW BOCCTAHOBNIEHNN COEAVHEHMSI BAXXHOI 3aa4eil ABNAETCS No/yyeHne TeKYLLIMX aKTUBHbIX 3asBOK N0/b30BaTesNs:
1. MonyyeHne Habopa aKTUBHbIX B MOMEHT BOCCTaHOB/IEHUS 3aABOK.
2. MonyyeHwne xypHan feincTBuii C 3asiBKaMn B Neprog, OTCYTCTBUSA COeANHEHUS.

3agava 1 pelwaetcs nyTém nony4veHus cpesa 3asa8ok (FORTS_FUTORDERBOOK_REPL/FORTS_OPTORDERBOOK_REPL) — 3asBku,
OTCYTCTBYHOLUME B cpe3e, Oblav CBEAEHbI UM OTBEPrHYThI B NEPUOA OTCYTCTBUA COEANHEHUS.

3afaya 2 pellaeTcsa NonyvyeHneM xypHana felicTBMiA co cBoMMU 3asBkamu (Tabnuua orders_log notokoB FORTS_FUTTRADE_REPL un
FORTS_OPTTRADE_REPL, a Takke tabnuua multileg_orders_log notoka FORTS_FUTTRADE_REPL) 3a nepnog, oTCyTCTBUS COeAnHe-
HUSA. [lNa 3TOro Haflo OTKPbITb COOTBETCTBYHOLLMI MOTOK C YKa3aHMemM HoMepa peBu3uy nocnesHei hakTnyeckn nonyyeHHon o cbos 3a-
nvcu. Bce aeicTBusa ¢ 3asBkamu, NPOMCXOAMBLUME O MOMEHTa BOCCTaHOB/IEHMS], ByAyT OTpaxeHbl B BuAe 3anuceii atux tabnuuy. NHam-
KaTopoM MoJlyYeHNs Bceli NPONYLEHHON NCTOPUK AeiiCTBUIA C 3asiBKamMu SBSIETCS nepexog, notoka B cocTosiHne ONLINE.

NMpumeyvaHue
[MpuBefeHHasn Bbile npoLeaypa BOCCTAHOBMEHNSA NOAXOANUT 1 AN NO3AHEro BXoAa.
3.4.1.4. OOLwue pekomeHpaLnN

B o6Luem xe cnyyae, ANA MAUHMMU3aLMN BEPOATHOCTY BO3HUKHOBEHUS CETEBbLIX COOEB B MO/Ib30BATENLCKMX NPUNOXKEHNUAX Brpxa peko-
MeHAyeT ycTaHaBmMBaTh [y 6nmpyoLme kaHanbl CBA3W, UMETb ABa NorMHa 415 W3a, C OANHAKOBbIM HAB0POM Npas, U, COOTBETCTBEHHO,
3anyckarb OfHOBPEMEHHO [Ba MO/b30BaTe/IbCKUX MPUIOKEHUS, KOTopble ByayT nonyyarb OAMHAKOBbIE AiaHHbIe, C BO3MOXHOCTLIO nepe-
KOYEHUS MeXay HUMU npu cbosix. Kak anbTepHaTiea, B KOAE CaMoro NpUIoXeHns A0/MKeH ObITb NPeayCMOTPEH MEXaHN3M NePeKoYeHNs
Ha Ay6nupytoLmnii kaHan cBsi3u, TO eCTb YCTaHOBKa coeauHeHnst ¢ P2MQRouter, paboTatoLuym Yepes pe3epBHbIii kaHas K bupxe.
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Puc. 13. ly6nupoBaHue KaHaN0B CBA3MN

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 cOENKU

4.1.1. Cxema gaHHbIX

Tabnuupl:

 orders_log - XXypHan 3asB0K

» multileg_orders_log - XXypHan 3as1BOK N0 cBsA3kam

» heartbeat - CnyxebHasn Tabnmua cepeepHbIX YacoB

e sys_events - Tabnuua cobbITHi

¢ user_deal - )XypHan cgenok nonsb3osaresns

« user_multileg_deal - )XypHan cenok nonb3oBaresis o CBA3Kam
4.1.1.1. Ta6nuua orders_log: XXypHan 3asiBOK

Ta6n. 1. Nonsa Ta6nuupl orders_log

Mone Tun OnucaHve

repliD i8 CnyxebHoe nosie NnoagcuUcTeMbl penmkawmm

replRev i8 CnyxebHoe none nofAcucTeMbl peninkaumm

replAct i8 CnyxebHoe nose nogcucTeMbl penmkawmm

id_ord i8 Homep 3asBku

sess_id i4 M aeHTndmkaTop TOproBoi ceccum

isin_id i4 YHWKasIbHbIA YNCI0BOIN MAEHTUIMKATOP MHCTPYMEHTa

Xamount i8 KonuuyecTtso B onepavumn

xamount_rest i8 OcTaBLUeecs KOIMYeCTBO B 3as1Bke

id_deal i8 MaeHTndmkaTop cAenkn no 4aHHOW 3anmcu XypHana 3asiBoK

xstatus i8 PacLumpeHHbIli cTaTyc 3asBku

price d16.5 LleHa

moment t Bpemsi nsmeHeHUsi COCTOSIHMSA 3asBKN

moment_ns u8 Bpemsi nsmeHeHusi COCTOSHWSA 3asBKW, HAHOCEKYH/bl

dir i1 Hanpasnexue

action i1 [LeiicTBue c 3aaBKoiA

deal_price d16.5 LleHa 3ak/10ueHHO caenkm

client_code c7 Kog knneHta

login_from c20 JlorvH nonb3oBarens, NoCTaBMBLLETO 3aABKY

comment c20 KommeHTapwuii Tpeligepa

hedge i1 Mpu3Hak xexeBoi 3asBKN

trust i1 Mpr3HakK 3a9BKN JOBEPUTESILHOIO yrnpasneHns

ext_id i4 BHeLUHWi1 Homep

broker_to c7 Kop FORTS chmpmbl-afipecaTta BHECUCTEMHOI 3a51BKU

broker_to_rts c7 Kog RTS dvpmbl-agpecaTta BHECMCTEMHOW 3a5BKM

broker_from_rts c7 Kog PTC knuneHTa - BNagenbLa 3asiBku

date_exp t [ata ncreueHus 3anBku

id_ord1 i8 Homep nepBsoii 3asBkn

local_stamp t NokanbHoe Bpems nonb3oBaTens

aspref i4 MaeHTndmkatop nonb3osBarens. a5 3asiBoK, NogaHHbIX 0T SMA-noruHa -
naeHTndunkatop MASTER-normHa.

MpumeyaHus:

« Tone xstatus npeAcTaBnsieT co6oii 6UTOBYIO Macky, NepeyeHb BO3MOXHbIX 3HAUEHUI Nons NpuBefeH B pasgene Tunbl caenok, hopMu-
pyemble Npy UCNOSTHEHUM U UCTEYEHUU (DIOYEPCOB 1 ONLYOHOB.
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« Mone action onncbiBaeT AeiicTBUE, NPOU3OLLEALLIEE C 3asIBKOIA
0 3asBka yfasieHa
1 3asBka gobasneHa
2 3asBKa cBefeHa B caenky
« Mone id_ordl cogepxnT HOMep NEPBOI 3asBKM B NOC/N1E40BATEIbHOCTN NEePEBLICTABEHNI 3a5BKM CO CPOKOM UCTEUYEHUSI
4.1.1.2. Ta6nuua multileg_orders_log: XXypHan 3asiBOK N0 cBA3Kam

Ta6n. 2. Monsa Ta6nuubl multileg_orders_log

Mone Tun OnucaHune

repllD i8 CnyxebHoe nosne noacucTeMbl penmkalmm

replRev i8 CnyxebHoe none noAcucTeMbl pennkaumm

replAct i8 CnyxebHoe none nogcucTeMbl penkaumm

id_ord i8 Homep 3asBku

sess_id i4 MaeHTudmkaTop TOprosoii ceccum

isin_id i4 M aeHTudurKaTop MHCTPYMEHTa-CBA3KN

xamount i8 KonnuecTtso B onepaumn

Xamount_rest i8 OcrTaBLUeecs KO/IMYecTBO B 3asBke

id_deal i8 MaeHTudmkaTop cAenkv No AaHHOW 3anncu XypHana 3asBok

xstatus i8 PacLumpeHHbIl cTaTyc 3asaBKu

price d16.5 Llena

moment t Bpems nsmeHeHusi COCTOSHMSA 3asBKN

moment_ns u8 Bpems usmeHeHUsi COCTOSIHWS 3as1BKW, HAHOCEKYH/bI

dir i1 HanpasneHve

action i1 [LelicTBne ¢ 3asBKoOIA

deal_price d16.5 LleHa nepBoi HOrM 3akNOYEHHO CAENKN

rate_price d16.5 CT1aBka 3asBKu

swap_price d16.5 CBon-LeHa 3asBku

client_code c7 Koga knneHta

login_from c20 JlorvH nonb3oBarens, NocTaBMBLLETO 3aABKY

comment c20 KommeHTapwuii Tpeligepa

hedge i1 Mpu3HaK xexeBoi 3asBKN

trust i1 Mpu3Hak 3a8BKv JOBEPUTENBHOIO yrpaB/ieHns

ext_id i4 BHeLwHnin Homep

broker_to c7 Kog FORTS chmpmbl-afipecaTta BHECUCTEMHOI 3a51BKU

broker_to_rts c7 Kog RTS chvpmbl-afpecaTa BHECUCTEMHOW 3a5BKM

broker_from_rts c7 Kog PTC knuneHTa - BNagenbLa 3asiBku

date_exp t [ata ncteueHus 3anBku

id_ord1 i8 Homep nepBsoii 3asBkn

local_stamp t NokanbHoe Bpems nonb3oBarens

aspref i4 MpeHTndomkaTop nonb3oBartens. Ans 3adBok, NogaHHbIX 0T SMA-noruHa -
naeHtudukarop MASTER-norvHa.

MpumeyaHus:

« lMone xstatus npeAcTaBnsieT co6oii GUTOBYIO Macky, NepeyeHb BO3MOXHbIX 3HAUEHUI NOMs NpuBefeH B pasgene Tunbl caenok, hopMu-
pyemble Npy UCMOSTHEHUM U UCTEYEHUU (DbIOYEPCOB 1 OMLYOHOB.

« [Mone action onvcbiBaeT AeicTane, NponsoLeLlee ¢ 3asiBKol
0 3asBKa ygasieHa
1 3asaBka gobasneHa

2 3asBKa cBefeHa B cAenky
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« [Mone rate_price ANt UHCTPYMEHTOB, TOPTyEMbIX B CBOMN LieHe, coaepxuT 0.

« Ecnu B Tabnuue multileg_orders_log none price pasHo 0, TO LeHa no o6enm Horam GyaeT OAMHAKOBOW ¥ paBHO pacyETHON LeHe no
WHCTPYMEHTY Ha MOMEHT npeaplayLuei BeuepHe KTMPUHroBoi ceccuu.

4.1.1.3. Ta6nuua heartbeat: Cnyxe6Has Ta6nuvua cepBepHbIX YacoB

[aHHas Tabnuua HanonHsAeTcs SAPOM TOProBOl CUCTEMbI C ONpeAeneHHON NepuoanYHOCTLI0 U MOXET 6biTb MCMOMb30BaHa A5 3ajad
CUHXPOHU3auMKn (HanpumMep, 415 NPOBEPKM NPUXOAA BCEX CAEMOK 3a ONpeAeneHHbI MOMEHT BpeMeHw). Tabnuua ucnosb3yeTcs B pexume
[o6aBneHns 3anvceii; ouncTka Tabnmubl NPOMCXOANT B HOYHOE BPEMS.

Ta6n. 3. Mons tabnuubl heartbeat

Mone Tun OnucaHve

repliD i8 CnyxebHoe nosie NoacuUcTeMbl penmkalmm
replRev i8 CnyxebHoe none nofcucTeMbl pennkaumm
replAct i8 CnyxebHoe nose nogcucTeMbl penmkalmm
server_time t [Jara n Bpems cepsepa

4.1.1.4. Tabnuua sys_events: Taénuua cobbITUIA

Ta6n. 4. Nonsa Tabnuubl sys_events

Mone Tun OnucaHune

repllD i8 CnyxebHoe nosne noacucTeMbl penmkalmm
replRev i8 Cnyxe6bHoe none noAcucTembl penkaumm
replAct i8 CnyxebHoe none nogcucTembl penkaumm
event_id i8 YHVKa/TbHbIN MAEHTUMKATOP COObITUSA
sess_id i4 Homep ceccumn

event_type i4 Tun cobbITns

message c64 OnuncaHue cobbITus

MpumeyaHus:

¢ BO3MOXHbI€ TUMbl COOLITUI

event_type=1
message = "session_data_ready"

3aKkoHYeHa 3arpy3ka AaHHbIX U3 K/IMPUHTOBOI CUCTEMbI B TOPIOBYIO Nepes, Ha4asioM HOBOVi TOProBoii ceccum

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 oCHOBHOro KnnpuHra

event_type = 6
message = "extension_of_limits_finished"
Pa3gsukka TMMUTOB 3aKOHYeHa

event_type =8
message = "broker_recalc_finished"
[eHexHble cpeacTBa nocsie MPOMK/MPYIHIA NepecHUTaHbl

4.1.1.5. Ta6nuua user_deal: XXypHan caenok nonb3oBartens

Ta6n. 5. Monsa Tabnuupkl user_deal

Mone Tun OnucaHune

repliD i8 Cnyxe6bHoe none nogcucTembl penkaumm
replRev i8 CnyxebHoe none nogcucTembl penmkaumm
replAct i8 CnyxebHoe nose nofcucTeMbl pennkawmm
sess_id i4 MaeHTrudmkaTop TOpProBoii ceccum
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Mone Tun OnucaHune

isin_id i4 YHUWKasIbHbI YNCI0BOI MAEHTUIMKATOP MHCTPYMEHTa
id_deal i8 Homep caenku

id_deal_multileg i8 Homep caenku no ceaske

id_repo i8 Homep apyroii yactv caenkm PEMNO

Xpos i8 Kon-Bo no3uuuii No MIHCTPYMEHTY Ha pbiHKe Mocne CAeNKn
xamount i8 O6beM, KON-BO eAMHUL, UHCTPYMEHTa

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 3akto4eHns cAesnkn, HaHOCEKYH b

nosystem i1 Mpu3HaK BHECMCTEMHOW CAENKN

xstatus_buy i8 Craryc cefniku co CTOPOHbI Nokynatens

xstatus_sell i8 CraTtyc cenku co CTOpPOHbI NpofasLa

ext_id_buy i4 BHeLUHWIA HOMep 13 3as1BKM NoKynaTens

ext_id_sell i4 BHeLIHM? HoMep 13 3as1BKM NpoAasLia

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 (40BEpUTENLHOIO YNpasneHns) U3 3asiBku nokynarens
trust_sell i1 MpusHak Y (noBepuTeNbLHOIO ynpas/ieHrs) U3 3asBku NpogasLia
hedge_buy i1 Mpu3Hak xekeBoi cAefkn Co CTOPOHbI NOKynaTens
hedge_sell i1 Mpu3Hak xe4pkeBoli CAENKN CO CTOPOHbLI MpoAaBLa
fee_buy d26.2 C6op no caenke nokynarens

fee_sell d26.2 C6op no caenke npofasLa

login_buy c20 JlorvH nonb3oBatens nokynarens

login_sell c20 JlornH nonb3oBaTtens Nnpogasua

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 To1bKo 4719 CBOUX CAENOK

Mons xstatus_sell n xstatus_buy siBsiOTCS GUTOBLIMY Mackamu (Mogpo6Hee cM. pazaen Tunbl CAeNoK, (hopMupyeMble NPU UCMOTHEHWN
U NCTEYEHNUW (DbIOYEPCOB 1 OMLYOHOB)

[Nsi TEXHUYECKNX CAEMOoK, ABMAWMMNCA pesynstatamy CAEM0K N0 UHCTPYMEHTaM-CBA3KaM, nosie nosystem Bcerga ycTaHOB/IEHO B 1,
BHE 3aBMCKHMOCTM OT TOrO, AB/IAETCA /1N CAE/Ka N0 CBA3Ke CUCTEMHOW nv agpecHoi. [1na onpeAeneHns CMCTEMHOCTU MCXOAHOW CAenku
HaJ0 UCMONb30BaThb NPM3HAK NOSystem COOTBETCTBYOLEN 3anucu Tabnmusl multileg_deal.

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

Mone id_deal_multileg coaepXxuT Kog, CAEMKN N0 MHCTPYMEHTY-CBA3KE, B C/lyyae ecnv AaHHas 3anuch SIB/ISIETCS 3an1Chbio 0 TEXHUYECKOI
caenke. B cryyae caenkv no 06b6IMHOMY MHCTPYMEHTY fiaHHoe none coaepxuT 0.

Ona "uyxux" coenok B nonsax xstatus_buy u xstatus_sell moryT BbicTaBnAaTbcA npusHakum eNonQuoteStatus, eClearingTrade,
eAddressStatus u eStrategy.

B caenkax akcnupauuu id 3asBKn Ha aKkcnvpaumio ykasbiBaetcs B nose id_ord_buy, ecnm akcnuprpoBascsa onuuoH Ko, 16o B nose
id_ord_sell, ecnin akcnmprpoBasicst ONLUMOH NyT.

4.1.1.6. Ta6nuua user_multileg_deal: XXypHan caenok nonb3oBaressi No cBA3KaMm

Tab6n. 6. Monsa Ta6nuubl user_multileg_deal

Mone Tun OnucaHue

repliD i8 CnyxebHoe 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

xamount i8 O6beM, KON-BO eAMHUL, UHCTPYMEHTa

price d16.5 LleHa nepBoii YacTv NapHoW CBA3KM

rate_price d16.5 CTaBka caenku

swap_price d16.5 CBon-LieHa caenkm

buyback_amount d16.2 Cymma 06paTHOoro Bbikyna a5 caenok Peno

moment t Bpems 3aknoueHns caenku

moment_ns u8 Bpems 3aknitoveHuns caenkn, HaHOCEeKYHAbI

nosystem i1 MpuW3HakK BHECUCTEMHOI cAenku

xstatus_buy i8 PaclUMpeHHbIi cTaTyc cAenkm co CTOPOHbI Nokynartens

xstatus_sell i8 PaclumnpeHHbIii cTaTyc cienky co CTOPOHbI NpoAaBsLa

ext_id_buy i4 BHeLIHM HOMep 13 3as1BKM NoKynaTens

ext_id_sell i4 BHeLWHW# Homep 13 3asBkM NposasLa

code_buy c7 Kog nokynarens

code_sell c7 Koga npopgasua

comment_buy c20 KommeHTapuii 13 3asBku nokynaress

comment_sell c20 KommeHTapwii 13 3asBku npogasLa

trust_buy i1 MpusHak 4Y (LoBepUTENbHOTO yNpaB/ieHus) U3 3asiBKy Nokynartens

trust_sell i1 MpusHak Y (noBepuTENbLHOTO yNpas/ieHns) U3 3asBk1 NpogasLia

hedge_buy i1 Mpu3Hak xe4pkeBoli CAENKN CO CTOPOHbI NOKynaTens

hedge_sell i1 MpuW3Hak xeaKeBoi CAENKN CO CTOPOHbI MPOoAaBLa

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:

* 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, 3anonHsatoTca TonbKo 418 CBOMX CAEMNO0K

« [Mone rate_price ANsi UHCTPYMEHTOB, TOPryembIX B CBOM LieHe, cogepxuT 0.
4.2. NMNotok FORTS_OPTTRADE_REPL - OnunoHbI: 3asiBKU U cAesKu

4.2.1. Cxema paHHbIX
Tabnuupbl:
« orders_log - XXypHan 3a8B0K

* heartbeat - Cnyxe6Has Tabnuua cepBepHbIX YacoB
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» sys_events - Tabnuua cobbITHiA
¢ user_deal - )XypHan cgenok nonsb3osaresns
4.2.1.1. Ta6nuua orders_log: XXypHan 3aaBoK

Ta6n. 7. Nonsa Tabnuubi orders_log

Mone Tun OnucaHvne

repllD i8 CnyxebHoe nose noacucTeMbl penmkawmm

replRev i8 CnyxebHoe none noAcucTeMbl penkaumm

replAct i8 CnyxebHoe nosie noacucTeMbl penmkalmn

id_ord i8 Homep 3asBku

sess_id i4 MaeHTudmkaTop TOproBoii ceccum

isin_id i4 YHVKa/TbHbIN YACIOBOW NAEHTUUNKATOP NHCTPYMEHTa

xamount i8 KonnyecTtBo B onepauumn

Xxamount_rest i8 OcrTaBlLUeecs KO/M4YecTBO B 3asBke

id_deal i8 Kog, coenku, cooTBETCTBYHOLLEN AAHHO 3anncu XypHana 3asBokK

xstatus i8 PacLumpeHrHbIl cTaTyc 3asBKu

price d16.5 LleHa

moment t Bpemsi usMeHeHUsi COCTOSIHWS 3as1BKN

moment_ns u8 Bpems nsmeHeHUsi COCTOSIHWS 3as1BKW, HAHOCEKYH/bI

dir i1 Hanpaenexuve

action i1 [LelicTBune ¢ 3asBKOM

deal_price d16.5 LleHa 3aknoueHHoi caenku

client_code c7 Kof knneHTa

login_from c20 JNorvH nonb3oBartens, NOCTaBUBLUETO 3asBKy

comment c20 KommeHTapuii Tpeligepa

hedge i1 Mpu3Hak xeakeBoi 3as1BKu

trust i1 Mpu3Hak 3asBKv AOBEPUTENBHOIO yrpaBeHus

ext_id i4 BHeLHWiA Homep

broker_to c7 Ko FORTS chupmbl-agpecara BHECMCTEMHOW 3asiBKN

broker_to_rts c7 Kog RTS dhmpMbl-aipecarta BHECUCTEMHON 3asBKU

broker_from_rts c7 Kog PTC knueHTa - BnajenbLia 3asBku

date_exp t [Jata ncreyeHns 3asaBkn

id_ord1 i8 Homep nepBoli 3asBkn

local_stamp t JlokanbHoe Bpemsi nonb3oBartens

aspref i4 MpaeHTudmkatop nonb3osarens. N5 3asBokK, NofaHHbIX 0T SMA-noruHa -
naeHTndunkatop MASTER-normHa.

MpumeyaHus:

« TMone xstatus npeAcTaBnsieT co6oii GUTOBYIO Macky, NepeyeHb BO3MOXHbIX 3HAUEHUI Nons NpuBefeH B pasgene Tunbl caenok, hopMu-
pyemble Npy UCNOSTHEHUM U UCTEYEHUU (DbIOYEPCOB 1 OMLOHOB.

* Mone action onucbIBaeT AelicTBME, MPOU3OLLEALLIEE C 3asIBKOI
0 3asBka yfasieHa
1 3asBka gobasneHa
2 3asBKa cBefeHa B cAenky
* [Mone id_ordl cogepXnT HOMep NepBoii 3as1BKM B NOC/1€40BATENLHOCTU NEPEBbLICTABNEHNI 3a5BKN CO CPOKOM UCTEYEHUSI
4.2.1.2. Tabnuua heartbeat: Cnyxe6Has Ta6nuua cepBepHbIX YacoB
[JaHHasa Tabnuua HanonHAeTcs A4pPOM TOProBOl CUCTEMbl C ONPEeAENIEHHON NepUoaMYHOCTLI0 M MOXET BbiTb UCMOMb30BaHa ANS 3aaad

CVYHXPOHM3aLMM (HANpUMeEp, A4/1s1 NPOBEPKY NPUXOAaA BCEX CAE/OK 3a ONpefeNieHHbIi MOMEHT BpeMeHM). Tabnuua UCnonb3yeTcs B pexvve
[06aBneHus 3anuceil; oumcTka TabnuLbl NPOUCXOAUT B HOUHOE BpeEMSI.
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Ta6n. 8. Monsa tabnuubl heartbeat

Mone Tun OnucaHune

repliD i8 Cnyxe6bHoe none nogcucTembl penvkaumm
replRev i8 CnyxebHoe none nogcucTembl penkaumm
replAct i8 CnyxebHoe nose NoAcUCTEMbI penankalmumn
server_time t [Jata v Bpems cepsepa

4.2.1.3. Tabnuua sys_events: Ta6nuua cobbITUiA

Ta6n. 9. Nonsa Tabnuubl sys_events

Mone Tun Onucaxne

repliD i8 CnyxebHoe none nogcucTeMbl penkaumm
replRev i8 CnyxebHoe nosne nogcucTeMbl penmkalmm
replAct i8 CnyxebHoe none nofAcucTembl 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"

3aKoHYeHa 3arpyska JaHHbIX U3 K/TMPUHIOBO CUCTEMbI B TOPTOBYHO NEpe HauasioM HOBO TOPTOBOiA ceccun

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

event_type =4
message = "intraday_clearing_started"

Hayano npomkinpuHra
event_type =5

message = "clearing_started"
Hauaio 0CHOBHOIO KNpuHra

event_type =6

message = "extension_of_limits_finished"

Pa3pgBuxka IMMUTOB 3aKOHYEHa

event_type =8

message = "broker_recalc_finished"

[JeHexHble CpeAcTBa nocsie NPOMKAMPUHTA NepecynTaHbl

4.2.1.4. Tabnuua user_deal: )XypHan cgenok nonb3oBatens

Ta6n. 10. Mons Ta6nuubl user_deal

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nofgcucTembl penkaumm

replRev i8 CnyxebHoe nose nofcucTeMbl pensnkawmm

replAct i8 Cnyxe6Hoe none NoAcuCcTeMbl pensimkaumm

sess_id i4 M aeHTrndomkaTop TOproBoii ceccum

isin_id i4 YHVKa/IbHbIN YACTOBOW NAEHTUNKATOP NHCTPYMEHTa
id_deal i8 Homep caenku

id_deal_multileg i8 Homep caenku no ceaske

Xpos i8 Kon-Bo no3uuuii N0 MHCTPYMEHTY Ha PbIHKe Mocne CAeNKu
xamount i8 O6beMm, KON-BO eAVMHUL, MHCTPYMEHTa

id_ord_buy i8 Homep 3asBkM nokynatens
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Mone Tun OnucaHune

id_ord_sell i8 Homep 3asBkM npogasLua

price d16.5 Llena

moment t Bpems 3aknoueHns caenku

moment_ns u8 Bpems 3aknito4eHuns caenkn, HaHOCEeKYHAbI
nosystem i1 MpuW3HaK BHECUCTEMHOI cAenku

xstatus_buy i8 CTartyc cieNku Co CTOPOHbI NoKynatensi
xstatus_sell i8 Crartyc cenku co CTOpPOHbI NpoaasLa

ext_id_buy i4 BHeLIHMA HOMep 13 3as1BKM NoKynaTens

ext_id_sell i4 BHeLWHW# Homep 13 3asBkK NposasLa

code_buy c7 Kog nokynarens

code_sell c7 Ko npopgasua

comment_buy c20 KommeHTapuii 13 3asBku nokynaress

comment_sell c20 KommeHTapwii 13 3asBku npogasLa

trust_buy i1 MpusHak AY (LoBepUTENbHOTO yNpaB/ieHus) U3 3asiBKu Nokynartens
trust_sell i1 MpusHak Y (noBepuTENbLHOTO YNpas/ieHns) U3 3asBk1 npogasLia
hedge_buy i1 Mpu3Hak xe4pKeBoli CAENKN CO CTOPOHbI NOKynaTens
hedge_sell i1 MpuW3Hak xeaKeBoi CAENKN CO CTOPOHbI MPoAaBLa
fee_buy d26.2 C6op no caenke nokynarens

fee_sell d26.2 C6op no caenke npogasua

login_buy c20 JlorvH nonb3oBartens nokynarens

login_sell c20 JlorvH nonb3oBarens npogasLa

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 To1bK0 4718 CBOUX CAEMNOK

« Mons xstatus_sell n xstatus_buy sBnstoTca 6UTOBLIMM Mackamu (Nogpo6Hee cM. pasaen Tunbl cAenoK, (QopMUpyeMbIe NPy UCNOSTHEHUM

U UCTeYeHUU (DbIOYEPCOB 1 ONLYOHOB)

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

4.3.1. Cxema AaHHbIX

Tabnmupl:

« orders_log - XXypHan 3aaBoK

« multileg_orders_log - XXypHaun 3aABOK N0 CBSA3KaM

« heartbeat - Cnyxeb6Hasi Tab/mua cepBepHbIX YacoB

* sys_events - Tabnuua cobbITWiA

4.3.1.1. Ta6nuua orders_log: XXypHan 3asaBoK

Ta6n. 11. Nonsa Ta6nuubl orders_log

4.3. Notok FORTS ORDLOG REPL - NoToOK aHOHUMHBbIX 3asiBOK

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTembl penkaumm
replRev i8 CnyxebHoe none nofAcucTeMbl pennkaumm
replAct i8 CnyxebHoe nose nogcucTeMbl pensmkawmm
id_ord i8 Homep 3asBkun

sess_id i4 MaeHTndmkaTop TOproBoii ceccum
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Mone Tun OnucaHune

isin_id i4 YHUWKasIbHbI YNCI0BOI MAEHTUIMKATOP MHCTPYMEHTa
Xamount i8 KonuuyecTtso B onepavumn

xamount_rest i8 OcTasBlleecs KO/IM4YeCTBO B 3asBKe

id_deal i8 MaeHTndmkaTop cAenkv no 4aHHOW 3anmcu XypHana 3asiBoK
xstatus i8 PacLumpeHHbIli cTaTyc 3asBku

price d16.5 Llena

moment t Bpemsi nsmeHeHUsi COCTOSIHMS 3asBKN

moment_ns u8 Bpemsi nsmeHeHusi COCTOSIHWSA 3asBKW, HAHOCEKYH/bl
dir i1 Hanpasnexune

action i1 [LeiicTBue ¢ 3aaBKoiA

deal_price d16.5 LleHa 3ak/104eHHO caenkm

MpumeyaHus:

« TMone xstatus npeAcTaBnsieT co6oii 6UTOBYIO Macky, NepeyeHb BO3MOXHbIX 3HAUEHUI Nons NpuBefeH B pasaene Tunbl caenok, hopMu-
pyemble Npy UCNOSTHEHUW U UCTEYEHUU (DbIOYEPCOB 1 OMLYOHOB.

« [lone action onucbiBaeT ,D,eVICTBVIe, npounsowlejilee c 3aABKOIA
0 3asBka ypasieHa
1 3anBka gobasneHa
2 3asBKa cBefeHa B caenky
* Mone id_ordl cogepXnT HOMep NepBoii 3as1BKU B NOC/1€40BATENLHOCTU NEPEBbLICTABIEHNI 3a5BKU CO CPOKOM UCTEYEHUsI
4.3.1.2. Ta6nuua multileg_orders_log: XXypHan 3asiBOK N0 cBA3KaMm

Ta6n. 12. Monsa Ta6nuubl multileg_orders_log

Mone Tun OnucaHve

repliD i8 CnyxebHoe nose noacucTeMbl penmkaymm

replRev i8 CnyxebHoe none nofcucTembl pennkaumm

replAct i8 CnyxebHoe nose nogcucTeMbl penmkawmm

id_ord i8 Homep 3asBkun

sess_id i4 M aeHTndmkaTop TOproBoi ceccum

isin_id i4 YHWKasIbHbIA YNCT0BOIN MAEHTUIMKATOP MHCTPYMEHTa
Xamount i8 KonuuyecTtso B onepavumn

xamount_rest i8 OcTasBlleecs KO/IM4YeCTBO B 3asBKe

id_deal i8 MaeHTndmkaTop cAenku no 4aHHOW 3anmcu XypHana 3asiBoK
xstatus i8 PacLumpeHHbIli cTaTyc 3asBku

price d16.5 Llena

moment t Bpemsi nsmeHeHUsi COCTOSIHMS 3as1BKN

moment_ns u8 Bpemsi nsmeHeHusi COCTOSIHMSA 3asBKW, HAHOCEKYH/bl
dir i1 Hanpasnexune

action i1 [LeiicTBue c 3aaBKoiA

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

rate_price d16.5 CT1aBka 3asBKu

swap_price d16.5 CBoOn-LeHa 3asBk1

MpumeyaHus:

« [one xstatus NpeAcTaBnsieT co60i GUTOBYIO MAcKy, NepeyeHb BO3MOXHbIX 3HAUYEHUA MO/ NPUBEAEH B pasaene Tunbl CAENOK, hopMu-
pyemble npu NCMOIHEHUN U UCTEYEHUU (DBIOYEPCOB 1 ONLMOHOB.

« [one action onvcbiBaeT AeiicTare, NponsoLlesLlee ¢ 3asBKOM

0 3asBka yganeHa
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1 3anBka gobasneHa
2 3asBkKa cBefieHa B cAefky
 [Mone rate_price g5 UHCTPYMEHTOB, TOPryeMbIX B CBOM LieHe, coaepxut 0.

« Ecnu B Tabnuue multileg_orders_log none price pasHo 0, TO LeHa no o6enm Horam ByaeT 0AMHAKOBOW ¥ paBHO pacyETHOW LeHe no
VHCTPYMEHTY HAa MOMEHT NpeAblayLieli Be4epHeli KMpUHIoBoii ceccum.

4.3.1.3. Ta6nuuya heartbeat: Cnyxe6Hana Taénuua cepBepHbIX HacoB

[JaHHas Tabnuua HanosnHSEeTCs SAPOM TOProBo/ CUCTEMbI C ONPefesieHHOW NeproANYHOCTLI0 U MOXET ObITb MCMOMb30BaHa As 3a4aq
CVYHXPOHM3aLMKM (HANpUMep, /11 NPOBEPKY NPUX0AaA BCEX CAE/OK 3a ONpefesieHHbIi MOMEHT BpeMeHM). Tabnuua UCnonb3yeTcs B pexvve

p,o6aBneva 3anuceit; ouncTka Ta6l'IVIU,bI npouncxoanT B HOYHOE BpeEMA.

Ta6n. 13. Nonsa tTa6nuybl heartbeat

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTeMbl penkaumm
replRev i8 CnyxebHoe none nogcucTeMbl penkaumm
replAct i8 CnyxebHoe nosne noacucTeMbl penmkalmm
server_time t [Jata v Bpems cepsepa

4.3.1.4. Tabnuua sys_events: Ta6nuua cobbITUiA

Ta6n. 14. NMona Ta6énuubl sys_events

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTemMbl penkaumm
replRev i8 CnyxebHoe none nogcMcTeMbl penkaumm
replAct i8 CnyxebHoe nose nogcucTeMbl penmkalmm
event_id i8 YHUKasbHbIN UAEHTUMKATOP COObITUSA
sess_id i4 Homep ceccun

event_type i4 Tvn cobbITuA

message c64 OnuncaHune cobbITUA

MpumeyaHus:

¢ B0O3MOXHbIe TVMbl COOLITUIA

event_type=1
message = "session_data_ready"

3akoHYeHa 3arpy3ka AaHHbIX U3 K/IMPUHTOBOI CUCTEMbI B TOPIOBYIO Nepes, HauasioM HOBOVi TOProBoii ceccum

event_type =2
message = "intraday_clearing_finished"

Bce pacueTHble npoueaypbl B MPOMK/IVPUHTE 3aKOHYEHbI

event_type =4
message = "intraday_clearing_started"
Havano npomkinpuHra

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

event_type =6
message = "extension_of_limits_finished"
Pa3,IJ,BI/I)KKa IMMUTOB 3aKOH4YeHa

event_type =8
message = "broker_recalc_finished"

[eHexHble cpeacTaa nocse NPoMKINPUHra nepecynTaHbl

4.4. Notok FORTS_DEALS_REPL - NoTOK aHOHUMHbIX CAENO0K

4.4.1. Cxema AaHHbIX

Tabnuupl:
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 deal - XXypHan caenok
« multileg_deal - )XypHan caenok no ceaskam
¢ heartbeat - Cnyxe6Hasi Tabnmua cepBepHbIX 4acoB
¢ sys_events - Tabnmua cobbITUiA
4.4.1.1. Ta6nuua deal: XXypHan cgenok

Ta6n. 15. Nona taénuybl deal

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTemMbl penkaumm

replRev i8 CnyxebHoe none nogcucTeMbl penkaumm

replAct i8 CnyxebHoe nose nogcucTeMbl penmkawmm

sess_id i4 MaeHTndmkaTop TOproBoii ceccum

isin_id i4 YHVKaJTbHbIA YACTOBOW UAEHTUMNKATOP NHCTPYMEHTa
id_deal i8 Homep caenku

Xpos i8 Kon-Bo no3uuuii No MIHCTPYMEHTY Ha pbiHKe Mocne CAeNKu
xamount i8 O6beM, KOM-BO eANHUL, MHCTPYMEHTa

id_ord_buy i8 Homep 3asBku nokynarens

id_ord_sell i8 Homep 3asBkM npogasua

price d16.5 Llena

moment t Bpems 3aknioueHns caenku

moment_ns u8 Bpems 3aknoueHns caenku, HaHOCeKyH bl

nosystem i1 Mpu3HaK BHECUCTEMHOI CAenkn

MpumeyaHus:

* B cpenkax akcnvpaumu id 3asBKkun Ha aKcnvpauumio ykasbiBaetcs B none id_ord_sell, ecnun ato caenka no onuuoHy, B none id_ord_buy B
cAenkax no hbrovepcy Ansa onymoHa konn, B none id_ord_sell B caenkax no dbtodepcy 41 onuuoHa nyT.

4.4.1.2. Tabnuuya multileg_deal: )XypHan cgenok no cesskam

Ta6n. 16. NMona ta6nuubl multileg_deal

Mone Tun OnucaHune

repliD i8 CnyxebHoe nose nofcucTeMbl peninkasmm
replRev i8 CnyxebHoe none noAcucTeMbl pensimkaumm
replAct i8 Cnyxe6bHoe none nogcucTembl penkaumm
sess_id i4 MaeHTndmkaTop TOproBoi ceccum

isin_id i4 MaeHTUdmKaTop MHCTPYMEHTA-CBA3KM
id_deal i8 Homep caenku

id_ord_buy i8 Homep 3asBku nokynarens

id_ord_sell i8 Homep 3asBkM npogasua

xamount i8 O6beM, KOM-BO eANHUL, UHCTPYMEHTa

price d16.5 LleHa nepBoi1 YacTu NapHoOW CBA3KM
rate_price d16.5 CTaBka caenku

swap_price d16.5 CBon-LeHa caenkm

buyback_amount d16.2 CymMa o6paTHoro Bbikyna A1 caenok Peno
moment t Bpems 3aknioueHns caenku

moment_ns u8 Bpems 3akniouenHns caenku, HaHOCeKyHZbl
nosystem i1 Mpu3HaK BHECUCTEMHOI cAenkn

4.4.1.3. Ta6nuua heartbeat: Cny)xe6Han Ta6numua cepBepHbIX YacoB

[JaHHas Tabnuua HanonHsSeTcs SAPOM TOProBOW CUCTEMbI C ONpefeneHHol NeproaMYHOCTLI0 U MOXET GbiTb MCMOMb30BaHa ANs 3a4ad
CUHXPOHM3aLMKM (HANpUMep, A4/1s1 NPOBEPKY NPUX0Aa BCEX CAENOK 3a onpefenieHHbI MOMEeHT BpeMeHu). Tabnuua Ucnosnb3yeTcs B pexvve
[06aBneHus 3anuceit; oumcTka TabnuLbl NPOMCXOAUT B HOUHOE BpeMsi.
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Ta6n. 17. Nonsa ta6nuybl heartbeat

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTemMbl penmkaumm
replRev i8 CnyxebHoe none nogcucTeMbl pennkaumm
replAct i8 CnyxebHoe nose nofcucTeMbl pensnkawmm
server_time t [Jata v Bpems cepsepa

4.4.1.4. Tabnuua sys_events: Ta6nuua cobbITUiA

Ta6n. 18. NMonsa Ta6bnuubl sys_events

Mone Tun OnucaHue

repliD i8 CnyxebHoe nosne nofcucTeMbl peninkaumm
replRev i8 CnyxebHoe nose nogcucTeMbl penmkalmm
replAct i8 Cnyxe6bHoe none nogcucTemMbl penkaumm
event_id i8 YHVKasTbHbIN MAEHTUMKATOP COObITUA
sess_id i4 Homep ceccun

event_type i4 Tun cobbITuA

message c64 OnuncaHue cobbITus

MpumeyaHus:

¢ Bo3MOXHble TVMbl COOLITUIA

event_type =1
message = "session_data_ready"

3akoHuYeHa 3arpyska faHHbIX U3 K/IMPUHIOBOW CUCTEMbI B TOPTOBYHO Nepes, HayasioM HOBOW TOProBoli ceccum

event_type = 2
message = "intraday_clearing_finished"

Bce pacueTHble npoLeaypbl B NPOMKIAPUHTE 3aKOHUEHbI

event_type = 4
message = "intraday_clearing_started"
Havano npomkinpuxra

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

event_type =6
message = "extension_of_limits_finished"
Pa3,IJ,BI/I)KKa IMMUTOB 3aKOH4YeHa

event_type =8
message = "broker_recalc_finished"

[eHexHble cpeacTsa nocse NPpoMKANpUHra nepecynTaHbl

4.5. Notok FORTS_FEE_REPL - [MOTOK KOMUCCUI GUPXN

4.5.1. Cxema paHHbIX

Tabnuupl:
« adjusted_fee - komuccun Gupxm

¢ sys_events - Tabnmua co6bITUiA

4.5.1.1. Tabnuuya adjusted_fee: komuccum Gupxm

Ta6n. 19. Nona tTa6nuubl adjusted_fee

Mone Tun OnucaHve

repliD i8 CnyxebHoe none nogcucTembl penkaumm
replRev i8 CnyxebHoe none nofcucTeMbl pennkaumm
replAct i8 CnyxebHoe nose nogcucTeMbl penmkalmm
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Mone Tun OnucaHune

id_deal i8 Homep caenku

moment t Bpems 3aknoueHns caenku
moment_ns us Bpems 3ako4eHns cAeskn, HaHOCEKYH b
code_buy c7 Koga nokynarens

code_sell c7 Kop, npogasua

initial_fee_buy d26.2 C6op no caenke nokynartens, rpy6o
initial_fee_sell d26.2 C6op no caenke npogasua, rpybo
adjusted_fee_buy d26.2 C60op no caenke nokynaresnsi, TO4HO
adjusted_fee_sell d26.2 C6op no caenke npogasLa, TOYHO
id_repo i8 Homep apyroii yacTtu cgenkm PEMNO
id_deal_multileg i8 Homep caenku no ceaske

4.5.1.2. Tabnuua sys_events: Taénuua cobbITUiA

Ta6n. 20. NMona Ta6bnuubl sys_events

Mone Tun OnucaHve

repliD i8 CnyxebHoe nosie NoacuUcTeMbl penmkalmm
replRev i8 CnyxebHoe nosne nofAcucTeMbl peninkaumm
replAct i8 CnyxebHoe nose nogcucTeMbl penmkawmm
event_id i8 YHVKasTbHbIN MAEHTUMKATOP COObITUSA
sess_id i4 Homep ceccumn

event_type i4 Tvn cobbITuA

message c64 OonuncaHue cobbITUsA

MpumeyaHus:

¢ BO3MOXHble TUMbI COBbITUIA

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

event_type = 2

message = "intraday_clearing_finished"
Bce pacueTHble npoueaypb! B NPOMK/INPUHTE 3aKOHYEHbI
event_type =4

message = "intraday_clearing_started"
Hayvano npomknupuHra

event_type =5

message = "clearing_started"

Hauano ocHOBHOIO K/IMpUHra

event_type = 6

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

message = "broker_recalc_finished"
LleHexHble cpeacTBa nocsie NPOMK/IMPUHIA NepecyuTaHsbl

4.6. Notok FORTS_FEERATE_REPL - MOTOK TOYHbIX KOMUCCUIA GUpPXN

BHumMaHue! B Bepcuu 6.0 NOTOK NyCTO, 3ano/IHATLCS faHHbIMW NOTOK GyAeT B pennse nocre 6.0.

4.6.1. Cxema AaHHbIX
Tabnuupl:

« futures_rate - komyccun No hbrovepcam U MHCTPYMEHTaM-CBsi3Kam
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* option_rate - KOMVCCUM NO ONLMOHAM

« sys_events - Tabnuua co6bITHi

4.6.1.1. Ta6nuuya futures_rate: kKommuccum no pbrouepcam N MHCTPYMEHTaM-CBA3KaM

Ta6n. 21. Nona tTa6nuubl futures_rate

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTembl pensmkaumm

replRev i8 CnyxebHoe nose NoAcUCTEMbI pennkaLlmumn

replAct i8 CnyxebHoe nose nogcucTeMsl penmkawmm

isin_id i4 YHVKaJTbHbIN YACOBOW UAEHTUMUNKATOP NHCTPYMEHTa

sess_id i1 M aeHTudmkaTop TOproBoii ceccum

exchange_fee_negdeal d26.2 BupxxeBas KOMUCCUS 38 OIMH KOHTPAKT, 3aK/IK0YEHHBbI afjpecHo
exchange_fee d26.2 BupxxeBas KOMUCCUS 38 OANH KOHTPAKT, 3aK/l0YEHHbI i @aHOHUMHO
clearing_fee_negdeal d26.2 KnvpuHroBas KOMUCCUS 38 OAUH KOHTPAKT, 3aK/TH0HEHHbI afpecHo
clearing_fee d26.2 KnvpuHrosasi KOMUCCUS 3a OAUH KOHTPAKT, 3ak/T04EHHbIVi RHOHUMHO

4.6.1.2. Tabnuua option_rate: KoMMccum No onuMoOHam

Ta6n. 22. NMons Ta6nuubl option_rate

Mone Tun OnucaHune

repliD i8 CnyxebHoe nose nofcucTeMbl pensinkawmm

replRev i8 Cnyxe6Hoe none nofAcucTeMbl penkaumm

replAct i8 CnyxebHoe none nogcucTemMbl penkaumm

isin_id i4 YHVKa/TbHbIN YACOBOW UAEHTUMNKATOP NHCTPYMEHTA

sess_id i4 MaeHTudmkaTop TOproBoii ceccum

exchange_fee_negdeal d26.2 BripxeBasi KOMUCCUSA 3a OAMH KOHTPAKT, 3aK/TH0YEHHbI aipeCHO
exchange_fee d26.2 BupxxeBas KOMMCCUS 38 OANH KOHTPAKT, 3aK/TIH0YEHHbI aHOHUMHO
clearing_fee_negdeal d26.2 KnvpuHrosas KOMUCCUS 3a OUH KOHTPAKT, 3aK/TH0HEHHbIV afpecHo
clearing_fee d26.2 KnmpuHroBas KOMUCCUA 3a OAMH KOHTPAKT, 3ak/TH04eHHbIi aHOHUMHO

4.6.1.3. Ta6nuua sys_events: Taénuua cobbITUiA

Ta6n. 23. NMona Ta6bnuubl sys_events

Mone Tun OnucaHvne

repllD i8 Cnyxe6bHoe none nofAcucTembl pennkawumm
replRev i8 CnyxebHoe none nogcucTembl penkaumm
replAct i8 CnyxebHoe none nogcMcTeMbl pennkaumm
event_id i8 YHUKasbHbIN MAEHTUMKATOP COObLITUSA
sess_id i4 Homep ceccumn

event_type i4 Tun cobbITus

message c64 OnucaHune cobbITUSA

MpumeyaHus:

* B03MOXHble TUMNbI COBbITUIA

event_type =1
message = "session_data_ready"

3akoH4yeHa 3arpyska gaHHbIX U3 KJ'IVIpVIHFOBOVI CNCTEMbI B TOProByro nepen Ha4asiom HOBOA TOpI'OBOl7I ceccun

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

event_type = 4
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message = "intraday_clearing_started"
Hauano npomknvpuHra

event_type =5

message = "clearing_started"

Hauasio 0CHOBHOrO KNpuHra

event_type =6

message = "extension_of_limits_finished"
Pa3gsukka TIMMUTOB 3aKOHUYeHa
event_type =8

message = "broker_recalc_finished"
LleHexHble cpeacTsa nocsie NPOMK/IMPUHIA NepecynTaHsbl

4.7. Notok FORTS_FUTORDERBOOK_REPL - ®btovepchbl: Cpes cTakaHa

4.7.1. Cxema AaHHbIX
Tabnuupbl:
¢ orders - Tabnuua akTMBHbIX (DbIOYEPCHbIX 3asBOK
« info - iHdhopmauus o cTakaHax
4.7.1.1. Tabnuua orders: Tabnu1ua aKTUBHbIX (hbIOYEPCHbIX 3asABOK

Ta6n. 24. NMona Ta6nuubl orders

Mone Tun OnucaHve

repllD i8 CnyxebHoe none noAcucTemMbl pennkaumm

replRev i8 CnyxebHoe none nogcucTeMbl penkaumm

replAct i8 CnyxebHoe none nogcMcTeMbl penkaumm

id_ord i8 Homep 3asBkmn

sess_id i4 MaeHTndomkaTop TOproBoii ceccum

client_code c7 Koga knneHTa

moment t Bpems nsmeHeHusi COCTOSHMSA 3asBKn

moment_ns u8 Bpems usmeHeHusi COCTOSIHWS 3as1BKW, HAHOCEKYH/bI

xstatus i8 PacLumpeHHbIi cTaTyc 3asaBKu

action il [LelicTBue ¢ 3asBKOI

isin_id i4 YHVKa/TbHbIN YACTOBOW NAEHTUMNKATOP NHCTPYMEHTa

dir i1 HanpasneHne

price d16.5 Llena

xamount i8 KonnuecTtso B onepaumn

Xxamount_rest i8 OcrTaBlUeecs KO/IMYecTBO B 3asBke

comment c20 KommeHTapwuii Tpeligepa

hedge i1 Mpu3HaK xexeBoi 3asiBKN

trust i1 Mpu3Hak 3a8BKv AOBEPUTENBHOIO yrpaB/eHns

ext_id i4 BHeLwHWin Homep

login_from c20 JNorvH nonb3oBaTtensi, NOCTaBUBLUEro 3asBKy

broker_to c7 Kop FORTS chmpmbl-aipecaTta BHECUCTEMHOI 3aBKU

broker_to_rts c7 Kog RTS dvpmbl-agpecaTta BHECMCTEMHOW 3a5BKM

date_exp t [ata ncreueHus 3anBku

id_ord1 i8 Homep nepBsoii 3asBkn

broker_from_rts c7 Kog PTC knueHTa - Bnajenbla 3asBku

aspref i4 MpaeHTndomkaTop nonb3osartens. Ans 3asBok, NogaHHbIX 0T SMA-noruHa -
naeHtTudukarop MASTER-norvHa.

init_moment t Bpewms nosiBNneHus 3asaBku

Xinit_amount i8 HauyanbHoe KonmyecTBo B 3asBke
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MpumeyaHus:

« TMone xstatus npeAcTaBnsieT co6oii GUTOBYIO Macky, NepeyeHb BO3MOXHbIX 3HAUEHU NoMs NpuBefeH B pasgene Tunbl caenok, hopMu-
pyemble Npy UCMOSTHEHUN U UCTEYEHUU (DbIOYEPCOB 1 OMLMOHOB.

« [one action onvcbiBaeT AeicTane, NponsoLlesLlee ¢ 3asBKOM
1 3anBka gobasneHa
2 3asBKa cBefeHa B cAenky
4.7.1.2. Ta6nuua info: UHdopmayma o ctakaHax

Ta6n. 25. Mona Taénuybl info

Mone Tun OnucaHve

repllD i8 Cnyxe6bHoe none nofAcucTemMbl pennkawumm

replRev i8 CnyxebHoe none nogcucTeMbl penkaumm

replAct i8 CnyxebHoe none nogcucTeMbl pennkaumm

infolD i8 YHWKabHBbIA KoY

logRev i8 PeBun3us no cbrovepcam Ha MOMEHT (POPMUPOBAHNSA CHIMLWOTa
lifeNum i4 Homep u13HK1 BXOAALLErO NoTOKa

moment t Bpewms chopmmpoBaHusa cHanwoTa

4.8. NMNotok FORTS_OPTORDERBOOK_REPL - OnyuoHbl: Cpe3 cTakaHa

4.8.1. Cxema AaHHbIX
Tabnuubl:
« orders - Ta6nvlu,a AKTUBHbIX OMUMOHHbLIX 3aABOK
« info - indhopmauusa o ctakaHax
4.8.1.1. Ta6nuua orders: TaGnumua aKTUBHbIX ONMUUOHHbIX 3asABOK

Ta6n. 26. Mona Ta6nuubl orders

Mone Tun OnucaHune

repllD i8 Cnyxe6bHoe none nogcucTembl pennkaumm
replRev i8 CnyxebHoe none nogcucTembl penkaumm
replAct i8 CnyxebHoe nosne nofcucTeMbl pennkaumm
id_ord i8 Homep 3asBkun

sess_id i4 M aeHTrndmkaTop TOproBoii ceccum

client_code c7 Koga knneHTa

moment t Bpems nsmeHeHusi COCTOAHMSA 3asBKN
moment_ns u8 Bpems nsmeHeHUsi COCTOSIHWS 3as1BKW, HAHOCEKYH/bI
xstatus i8 PacLumpeHHbIl cTaTyc 3as8BKu

action i1 [LelicTBune ¢ 3asBKOM

isin_id i4 YHWKasIbHbI YNCI0BOI MAEHTUIMKATOP MHCTPYMEHTa
dir i1 HanpasneHue

price d16.5 Llena

xamount i8 KonnuecTtso B onepaumu

Xamount_rest i8 OcrTaBlUeecs KO/M4YecTBO B 3asBke

comment c20 KommeHTapwuii Tpeligepa

hedge i1 Mpu3HaK xexeBoi 3asiBKN

trust i1 Mpu3Hak 3aBKV JOBEPUTENLHOIO YyrpaB/ieHns
ext_id i4 BHeLWHWA Homep

login_from c20 JNorvH nonb3oBaTtens, NOCTaBUBLUEro 3asBKy
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Mone Tun OnucaHune

broker_to c7 Kog FORTS chmpMbl-agpecata BHECUCTEMHOW 3as1BKW

broker_to_rts c7 Kog RTS chmpMbl-afpecaTa BHECUCTEMHOW 3asBKM

date_exp t [Jata ncteyeHns 3asaBkn

id_ordl i8 Homep nepBoli 3asBkn

broker_from_rts c7 Kog PTC knueHTa - BNagesnbLa 3asBku

aspref i4 MpaeHTudmkatop nonb3osarens. [ns 3asBok, NofaHHbIX 0T SMA-noruHa -
naeHTndukatop MASTER-normHa.

init_moment t Bpems nosiBneHus 3asaBku

Xinit_amount i8 HauanbHoe Ko/iM4ecTBo B 3asiBKE

MpumeyaHus:

« lMone xstatus npeacTasnsieT co6oit 6UTOBYIO MacKy, NepeyeHb BO3MOXHbIX 3HAUeHWI Nons NpueegeH B pasgene Tunbl cAenok, hopMu-
pyemble Npu UCNOSIHEHUW U UCTEYEHUU (DIOYEPCOB 1 ONLMOHOB.

« [one action onvckiBaeT AeicTane, NponsoLlesLlee ¢ 3asBKOM
1 3asBka gobasneHa
2 3asBKa cBefieHa B CAefKy
4.8.1.2. Ta6nuua info: UHdopmayma o ctakaHax

Ta6n. 27. Nona tTaénuybl info

Mone Tun OnucaHve

repllD i8 Cnyxe6bHoe none noAcucTemMbl penkawumm

replRev i8 CnyxebHoe nose nogcucTeMbl penkaumm

replAct i8 CnyxebHoe none nogcMcTeMbl pennkaumm

infolD i8 YHUKasIbHbIN KoY

logRev i8 PeBn3ns no onuyvoHaM Ha MOMEHT hOPMMPOBAHNSA CHAMLIOTA
lifeNum i4 Homep u13HK1 BXOAALLErO NoTOKa

moment t Bpewms chopmmpoBaHus cHanwoTa

4.9. NMNotok FORTS_ORDBOOK_REPL - Cpe3 ctakaHa. AHOHUMHbIA

4.9.1. Cxema AaHHbIX
Tabnuupbl:
e orders - Ta6nv|u,a AaKTUBHbIX aHOHUMHbIX 3aABOK
* info - Hhopmaums o ctakaHax
4.9.1.1. Ta6nuua orders: Tabnumua aKTUBHbIX aHOHUMHbIX 3as1BOK

Ta6n. 28. Mona Tabnuybl orders

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTembl penkaumm

replRev i8 CnyxebHoe nose nofcucTeMbl pennkawmm

replAct i8 CnyxebHoe nose nogcucTeMsl penmkawmm

id_ord i8 Homep 3asBkn

sess_id i1 M aeHTudmkaTop TOproBoii ceccum

moment t Bpems nsmeHeHus: coCToAHMSA 3asBKn

moment_ns u8 Bpems nsmeHeHusi COCTOSIHWS 3as1BKW, HAHOCEKYH/bI
xstatus i8 PacLumpeHrHbIl cTaTyc 3asBKu

action i1 [eincteue ¢ 3aaBKoiA

isin_id i4 YHWKasIbHbIA YNCI0BOIN MAEHTUIMKATOP MHCTPYMEHTa
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Mone Tun OnucaHune

dir i1 Hanpasnexune

price d16.5 Llena

xamount i8 Konnyectso B onepauumn
Xxamount_rest i8 OcTaBLUeecs KO/IMYecTBO B 3asBke
init_moment t Bpewms nosiBneHus 3asaBsku
Xinit_amount i8 HauyanbHoe KonmyecTBo B 3asBke
MpumeyaHus:

« Tone xstatus npeAcTaBnsieT co6oii 6UTOBYIO Macky, nepeyeHb BO3MOXHbIX 3HAUEHUI Nons NpuBefeH B pasgene Tunbl caenok, hopMu-
pyemble Npy UCNOSIHEHUM U UCTEYEHUU (DIOYEPCOB 1 OMLYOHOB.

« [Mone action onvcbiBaeT p,eVICTBVIe, npounsowlesilee c 3a5BKOM

1 3asBka gobasneHa
2 3asBKa cBefeHa B caenky
4.9.1.2. Tabnuuya info: MHhpopmauma o cTakaHax

Ta6n. 29. Nona tTa6nuybl info

Mone Tun OnucaHune

repliD i8 Cnyxe6bHoe none nogcucTembl penkaumm
replRev i8 CnyxebHoe none nogcucTeMbl penkaumm
replAct i8 CnyxebHoe nose NoAcUCTEMbI penankalmumn
infolD i8 YHWKabHbI KoY

logRev i8 PeBun3ns Ha MOMEHT hoOpMUPOBAHUSA CHIMLIOTA
lifeNum i4 Homep X13HU BXOAALLEro noToka

moment t Bpems hopmmpoBaHusa cHanwoTta

4.10. NMotok FORTS_FUTCOMMON_REPL - ®bloyepchbl: 06waa nipopmauma

4.10.1. Cxema gaHHbIX
Tabnmupl:

« common - O6uwwasn niopmaums no ceccum

4.10.1.1. Ta6nnya common: O6was nicpopmayus no ceccum

Ta6nuua cogepxut

Ta6n. 30. Mona Ta6nuybl common

Mone Tun OnucaHve

repliD i8 CnyxebHoe none nogcucTembl penkaumm

replRev i8 CnyxebHoe none nofcucTeMbl pennkaumm

replAct i8 CnyxebHoe nose nogcucTeMbl penmkalmm

sess_id i4 M aeHTndomkaTop TOproBoii ceccum

isin_id i4 YHVKa/TbHbIN YACOBOW UAEHTUMNKATOP NHCTPYMEHTa
best_buy d16.5 LleHa nyuieit 3asBKv Ha NOKYNKy

xamount_buy i8 KonnuecTtBo B 3asiBKax Ha NOKYMKY C NyyLUei LeHoi
orders_buy_qty i4 KonnyecTtBo 3asBOK Ha NOKYMNKY
xorders_buy_amount i8 O6bEM B KOHTPaKTax B 3asiBKax Ha MoKymnky
best_sell d16.5 LleHa nyuLuein 3asBku Ha Npofaxy

xamount_sell i8 KonnuecTtBo B 3asiBKax Ha NpoAaxy C NyyLlei LeHoi
orders_sell_qty i4 KonnyecTtBo 3asBOK Ha Npojaxy
xorders_sell_amount i8 O6bEM B KOHTPaKTax B 3asiBKax Ha Npogaxy
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Mone Twvn OnucaHvne

open_price d16.5 LleHa oTKpbITUS

close_price d16.5 LleHa 3akpbITus

price d16.5 LleHa nocneaHei caenku

trend d16.5 TpeHa u3MeHeHus1 LeHbl (pasHuua Mexay LeHaMu AByX MocnefHux cae-
NOK)

Xamount i8 KonuuecTtBo B nocneaHeli caenke

deal_time t [ata n Bpems nocnefHeli coenku

deal_time_ns u8 [ata v Bpems nocnefHeli coenku, HaHOCEeKyHAbI

min_price d16.5 MuHumanbHas ueHa

max_price d16.5 MakcumasibHas LeHa

avr_price d16.5 CpefHeB3BeLleHHas LeHa

xcontr_count i8 O6LLee KONMYECTBO KOHTPAKTOB B cAefkax

capital d26.2 CymmapHbIii 06bEM CAEMOK B py6risx

deal_count i4 Konunuectso caenok

old_kotir d16.5 PacueTHas LeHa nNpeabiayliein ceccum

Xpos i8 TekylLiee KON-BO OTKPbITbIX NO3ULUi

mod_time t [ata n Bpemsi U3BMeHeHus 3anmcu

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

cur_kotir d16.5 TekyLLasa KOTMPOBKa

cur_kotir_real d16.5 PbIHOYHasA KOTMPOBKa

local_time t [Mone Ans MOHMTOPUHIA peniMKaumm common

MpumeyaHus:

« [Mone open_price COAEPXUT LiEHY NEpBOii cAeNKM B TekyLLel ceccum, a ecnv e€ Het, To 0.

« TMone close_price cogepXuT LeHy nocnegHeli cAenkim B COOTBETCTBYIOW el ceccuu. [lo 3aBepLUeHus ceccun B nose TpaHcnvpyetcst 0.
Mocne 3aBepLUeHMs ceccuu (Noc/ie BeYepHEro KMpUHra Ao yTpa) TpaHC/IMpyeTcs! LieHa nocneaHeli caenku nnm 0, ecnv caenok He 6bio.

4.11. Notok FORTS_OPTCOMMON_REPL - OnyuoHbI: o6wasa nHpopmaumsa

4.11.1. Cxema AaHHbIX
Tabnmupl:
* common - O6Lasa nHhopmaLus No ceccuu

4.11.1.1. Ta6nuuya common: O6wana nHcpopmauus no ceccumn
Tabnvua coaepxmt

Ta6n. 31. Monsa Taénuubl common

Mone Tun OnucaHne

repliD i8 CnyxebHoe none nogcucTembl penkaumm

replRev i8 CnyxebHoe nosne nogcucTeMbl penmkalmm

replAct i8 CnyxebHoe none noAcucTeMbl pennkaumm

sess_id i4 MaeHTndmkaTop TOproBoii ceccum

isin_id i4 YHVKa/IbHbIN YACOBOW NAEHTUMNKATOP NHCTPYMEHTA
best_buy d16.5 LleHa nyuiueli 3as1BKU Ha NOKYNKY

xamount_buy i8 KonnuecTtBo B 3asiBKax Ha NOKYMKy C NyyLlei LeHoi
orders_buy_qty i4 KonuuecTtBo 3asiBOK Ha MOKYTKY
xorders_buy_amount i8 O6bEM B KOHTPaKTax B 3asiBKax Ha NoKymnky
best_sell d16.5 LleHa nyuiueli 3a8BKM Ha Npogaxy

xamount_sell i8 KonnuecTtBo B 3asiBKax Ha NpoAaxy € NyyLlei LeHoi
orders_sell_qgty i4 KonuuecTtBo 3asiBOK Ha MPoAaxy
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Mone Tun OnucaHune

xorders_sell_amount i8 O6bEM B KOHTpaKTax B 3asiBKax Ha Npogaxy

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)

xamount i8 KonuuecTtBo B nocneaHeli caenke

deal_time t [ata 1 Bpems nocnefHeli coenku

deal_time_ns u8 [ata n Bpemsi nocnegHen caenkn, HAaHOCEKYHAbI

min_price d16.5 MuHumasnibHas LeHa

max_price d16.5 MakcumarnbHas LeHa

avr_price d16.5 CpefgHeB3BeLleHHasn LeHa

xcontr_count i8 O6LLee KONMYECTBO KOHTPAKTOB B CAe/Kax

capital d26.2 CyMMapHblii 06bEM caienok B pybnsax

deal_count i4 KonnyecTtBo caenok

old_kotir d16.5 PacueTHas ueHa npeabiayliein ceccum

Xpos i8 TekyLee Ko/-BO OTKPbITbIX MO3MLMIA

mod_time t [ata n BpemMsa n3meHeHus 3annucu

mod_time_ns u8 [ata 1 BpeMs n3MeHeHus 3annucu, HaHOCEKYH bl

local_time t Mone ANna MOHWTOPWHIa pennkaumMm common

MpumeyaHus:

« [one open_price COAepPXUT LiEHY NepBOii cAenku B TekyLLell ceccum, a ecnu eé Het, To 0.

« TMone close_price coaepXuT LieHy nocnegHeli caenkm B COOTBETCTBYIOWel ceccuu. [lo 3aBepLUeHUs ceccun B none TpaHcnvpyetcst 0.
Mocne 3aBepLUeHMs ceccuu (Noce BeYepHEro KMPUHra A0 YTpa) TpaHCIMpYeTcs! LieHa nocneaHeli caenky nnm 0, ecnv caenok He 6bio.

4.12. NMoToKMN arpernpoBaHHbIX CTaKaHOB

CyLLecTByeT HECKO/bKO MOTOKOB arrperMpoBaHHbIX CTaKaHOB C pa3/INYHoOw rny6uHoON.
[na dbloyepcos:

« FORTS_FUTAGGR50_REPL - ¢ rny6buHoii 50 3asBok

¢ FORTS_FUTAGGR20_REPL - ¢ rny6uHoii 20 3asB0K

*« FORTS_FUTAGGR5_REPL - ¢ rny6uHoii 5 3aaBok

19 onuMOHOB:

* FORTS_OPTAGGR50_REPL - ¢ rnybuHoii 50 3aaBok

* FORTS_OPTAGGR20_REPL - ¢ rnybuHoii 20 3aaBoK

« FORTS_OPTAGGR5_REPL - ¢ rny6uHoii 5 3asB0ok

B03MOXHOCTb nony4vyeHuns onpe,u,enéHHoro NOTOKa 3aBMCUT OT Nnpas Nnosib3oBatesis.
4.12.1. Cxema gaHHbIX

Tabnuubl:

« orders_aggr - ArpermpoBaHHble CTakaHbl
4.12.1.1. Ta6nuua orders_aggr: ArpermpoBaHHble CTaKaHbl

Tabnuua cofiepXuT CNUCOK arpervpoBaHHbIX KOTMPOBOK. Kaxaas arpermpoBaHHas KOTUPOBKA SIBNAETCS Pesy/nbTaToM CyMMUPOBaHUS Mo
06BLEMY aKTUBHbIX 3as1BOK C OANHAKOBbLIMW UHCTPYMEHTOM, LIEHON U HanpaeneHueMm.

PexuMbl ncnonb3osaHus Ta6ﬂI/ILJ.bI B 3aBUCUMOCTU OT pexnmoB paﬁOTbl Topr030|7| CUCTEMBI:
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» HouHoi1 nepuop, - TabnuLpl cofepxar AaHHble Ha MOMEHT 3aBepLLEHUSI BEYEPHEl ceccum

« Toprosasi ceccus A0 NPOM. KIMpUHra - Tabsmua 06HOBASETCSA aKTUBHbLIMI 3asiBKaMu

¢ [poM. KNVPWHT - TabnMua He 0BHOB/SIETCA U COAEPXUT AaHHble HA MOMEHT Havana NpoMm. KIMpuHra
« ToproBasi ceccusi nocsie NPoM. KNMpuHra - Tabnuua 06HOBNSIETCSA aKTUBHBLIMU 3asiBKaMun

* KnaupuHr - Tabnuua ouunaercs

« BeuepHss Toproeas ceccus - Tabnuua 06HOBNSETCA aKTVBHbLIMU 3asiBKaMW BEUYEpPHEl ceccum

Ta6n. 32. Nona tabnuubl orders_aggr

Mone Tun OnucaHvne

repllD i8 CnyxebHoe nose nogcucTeMbl penimkawmm
replRev i8 Cnyxe6bHoe none nogcucTembl penkaumm
replAct i8 CnyxebHoe nosie NoacuUcTeMbl penmkalmn
isin_id i4 YHWKasIbHbIA YNCI0BOIN MAEHTUIMKATOP MHCTPYMEHTa
price d16.5 LleHa kOTMPOBKM

volume i8 O6beM arpernpoBaHHO KOTVPOBKU
moment t Bpems nocnefHero 06HOBEHNSA KOTMPOBKK
moment_ns u8 Bpems 3aknoueHns caenkun, HaHoCeKyHAbI
dir i1 HanpasneHve KOTPOBKY

MpumeyaHus:

* 3anwucu B Tabnmue mMoryT 06HOBAATLCA NOMHOCTLIO, T.€. 0BHOBNSATHCA MOXET He TO/IbKO 06bEM KOTUPOBKM (Volume), HO 1 MHCTPYMEHT,
LieHa, HanpasneHue. B cnyyae HacTyniieHust Takoro cobbITUS cuMTaeTcs, YTo NpeaplayLias KoTMpoBKa Bbillnia U3 cTakaHa, a HoBas —
nosiBMnach.

* B Tabnuue MoryT npucyTCTBOBAaTbL 3anncu ¢ HynesbiM 06bEMOM (volume = 0). Takue 3anucu cnegyet UrHopuposatb. MNpu aToM, MOXeT

NPOUCXOANT OBHYNEHNE CYLLECTBYIOLLE KOTUPOBKM — 3TO O3HAYAET, YTO KOTUPOBKA BbILL/IA U3 CTaKaHa WAN 3anosIHEHNE HYNEBOI KOTU-
POBKM KakvMMM1 IM60 3HAYEHNUSMU — 3TO 03HAYAET, YTO KOTMPOBKA C HOBLIMM 3HAYEHWSIMU BOLL/IA B CTaKaH.

4.13. Notok FORTS_POS_REPL - UHhopmayusa o nosmymuax

4.13.1. Cxema gaHHbIX
Tabnuupbl:
* position - Mo3unyun KAMeHToB 1 Bpokepckux Prupm
¢ position_sa - Mo3nuun ypoBHs PacuétHoro Koga
« sys_events - Tabnuua cobbITHi
4.13.1.1. Ta6nuya position: Mosuuum KNIMEeHTOB
Tabnuua cogepXxnTt HopMaLmio 0 NO3NLUSIX KIMEHTOB 1 BO.

Ta6n. 33. Monsa Taénuubl position

Mone Tun OnucaHvne

repllD i8 Cnyxe6bHoe none nogcucTemMbl penkaumm
replRev i8 CnyxebHoe none nogcucTemMbl penmkaumm
replAct i8 CnyxebHoe nosne nofcucTeMbl peninkaumm
client_code c7 Kof knneHTa

isin_id i4 YHVKasTbHbIN YAC/IOBOW UAEHTUMUNKATOP NHCTPYMEHTa
Xpos i8 TekyLiasa nosnuymns

xbuys_qty i8 KonmyecTBO Kyn/IeHHbIX KOHTPaKTOB B XO4€E Ceccuu
xsells_qgty i8 KonnuectBo NpoAaHHbIX KOHTPAKTOB B XOAe ceccum
xopen_qty i8 Konnuectso nosuuuii Ha Havaso ceccum

waprice d16.5 YueTHasi ueHa nosvuum
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Mone Twvn OnucaHvne

net_volume_rur d26.2 HeTTo-060p0T NO caenkam 3a ceccuto B pybriax. Mpogaxu yuntbiBatoTcs ¢
NONOXNTENbHbIM 3HAKOM, a NOKYNKM C OoTpuuaTesibHbIM.

last_deal_id i8 Homep nocnegHeii caenku

account_type i1 e 1-anabo

* 2 - [ANA KNneHTa

4.13.1.2. Ta6nuuya position_sa: Mosnyum ypoBHsa PacuéTHOro koga

Tabnuua coaepXnT MHChOPMAaLIMIo O MO3ULMSIX YPOBHS PacuéTHOro koaa.

Ta6n. 34. Mona Ta6nuybl position_sa

Mone Tun OnucaHune

repllD i8 Cnyxe6bHoe none noAcucTemMbl penkaumm

replRev i8 CnyxebHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe none nofcucTembl pennkaumm

client_code cl2 PacuéTHbIin Kopg,

isin_id i4 YHUKasTbHbIN YAC/TOBOW UAEHTUNKATOP NHCTPYMEHTa

Xpos i8 TekyLiasa nosnuyms

xbuys_qty i8 KonmyecTBO Kyn/ieHHbIX KOHTPaKTOB B XO4€E Ceccuu

xsells_qgty i8 KonnuectBo NpoAaHHbIX KOHTPAKTOB B XOAe ceccum

xopen_qty i8 Konnuectso no3uuuii Ha Ha4aso ceccum

waprice d16.5 YueTHas ueHa nosuuum

net_volume_rur d26.2 HeTTo-060p0T NO caenkam 3a ceccuto B pyo6riax. Mpogaxu yuntbiBatoTcs ¢
NONOXNTEbHBIM 3HAKOM, & MOKYMNKN C OTpULaTE/bHbLIM.

last_deal_id i8 Homep nocnegHeii caenku

4.13.1.3. Ta6nuuya sys_events: Ta6nuya coobITUiA

Ta6n. 35. Monsa Ta6nuubl sys_events

Mone Tun OnucaHune

repliD i8 CnyxebHoe nose nofcucTeMbl pennkasmm
replRev i8 Cnyxe6bHoe none NoAcuCcTeMbI pensimkaumm
replAct i8 CnyxebHoe none nogcucTembl penkaumm
event_id i8 YHVKa/IbHbIN MAEHTUMKATOP COObITUSA
sess_id i4 Homep ceccun

event_type i4 Tun cobbITuA

message c64 OnuvcaHune cobbiTus

MpumeyaHus:

¢ BO3MOXHble TUMbI COBbITUIA

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

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

event_type =4
message = "intraday_clearing_started"
Hayano npomknupuHra

event_type =5
message = "clearing_started
Hauao 0CHOBHOrO KNpuHra

event_type =6
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message = "extension_of_limits_finished"
PasaBmxka NMMUTOB 3aKOHYEHa

event_type =8

message = "broker_recalc_finished"
[eHexHble cpeAcTBa nocsie NPOMK/MPUHIa NepecUnTaHbl

4.14. Notok FORTS_PART_REPL - UHdhopmauusa o cpeacrTeax, nMMmmTax n Ha-
CTpoOiiKax pUCK-napameTpoB
4.14.1. Cxema gaHHbIX
Tabnuupl:
* part - CpefcTBa, IMMUTbI U HACTPOWKM PUCK-NapamMeTpPOB K/TMEHTOB
* part_sa - Cpefcrtea v MMUTBI
* sys_events - Tabnuua co6bITHi
4.14.1.1. Ta6nuua part: CpeacTtBa, IMMUTbI U HACTPOMKN PUCK-NapaMeTpPoB K/INEHTOB
Tabnuua cogepXuT MHopMaLMIo O IMMUTAX U 0 HACTpoliKax puUck-napameTpoB 4J1s1 KTMEHTOB

Ta6n. 36. Monsa ta6nuubl part

Mone Tun Onucaxne

repliD i8 CnyxebHoe nose nogcuUcTeMbl penmkalmm

replRev i8 CnyxebHoe nose nogcucTeMbl penmkalmm

replAct i8 CnyxebHoe none nofAcucTembl penkawumm

client_code c7 Koga knneHta

money_free d26.2 CB060aHO aeHer

money_blocked d26.2 3abn10knMpoBaHo feHer

vm_reserve d26.2 3HavyeHvie BapuaLMOHHOW MapXxu No 3aKpbITbIM NO3ULUAM, KOTOPOE YXe
yyTeHo B CBOOGOAHbIX CpeACTBax. 3HaK NokasblBaeT HanpaefieHne yyera
CpeACTB: B C/ly4ae 3HaYeHUsi CO 3HaKOM «+» CBOOOJHblE CPeacTBa Kiu-
eHTa yMeHbLUATCS Ha BeNNYMHY BM, B criyyae 3Ha4YeHUs CO 3HAKOM «-»
cBOOOHbIE CpeACcTBa KMeHTa YBENNUMBAIOTCS Ha BeTMUMHY BM

fee d26.2 CnucaHHbIli cbop

balance_money d26.2 Casbgo AeHEeXHbIX TOProBbIX NEPEBOAOB 3a TEKYLLYH CECCUI0

coeff_go d16.5 KoadhdomumeHT knneHtckoro N0

limits_set i1 Hanunume yctaHOBNEHHbIX OEHEXHOIO 1 3a/10r0BOr0 JIMMUTOB

money_old d26.2 Bcero geHer Ha koHel, npeablayLei ceccum

money_amount d26.2 Bcero geHer

money_pledge_amount d26.2 CyMMapHas oLgHOYHast CTOMMOCTb 3a/10r0B MNOJTHOTO 0becneyeHuns

vm_intercl d26.2 BapuauyoHHas mapxa, cnncaHHas unm noydYeHHas B NPOM. KMPUHT

is_auto_update_limit i1 [Mpr3HaK aBTOMATNYECKON KOPPEKLMU MMUTA Ha BENNYMHY J0X04a Npu
3aKauke nocrne kKnampuHra: 0-HeT, 1-MeHATb.

no_fut_discount i1 dnar 3anpeLleHnss UCnosb30BaHWsA CKMAKM No dobtodepcam: 1-3anpert, O-
HeT

num_clr_2delivery i4 KonnuectBo KIMPUHIOB, 3a KOTOPOE BK/THYAKOTCA CLeHapUM akcnvpaumm
NS pacyeTa pUCKoB No GAvKHEN HekBapTaslbHOW cepun OMNLUMOHOB AN1A
[aHHoro pasgena

Ta6n. 37. Mona Ta6nuubl part_sa

4.14.1.2. Ta6nuua part_sa: CpegcTsa U TIMMUTbI

Mone Tun OnucaHvne

repllD i8 CnyxebHoe nose nogcucTeMbl penmkalmm
replRev i8 CnyxebHoe none noAcucTeMbl penkaumm
replAct i8 CnyxebHoe nose noacucTeMbl penmkalmn
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Mone Tun OnucaHune

settlement_account cl2 PacuyeTHbIli Kog,

money_old d26.2 Bcero geHer Ha koHel, npeablayLieii ceccum

money_amount d26.2 Bcero aeHer

money_free d26.2 CBobogHo geHer

money_blocked d26.2 3abn1oknMpoBaHo feHer

money_pledge_amount d26.2 CyMMapHasi OLleHOYHast CTOMMOCTb 3a/10T0B MOJIHOMO 06GecneyeHus
vm_reserve d26.2 PeszepB BapraLVOHHON MapXu

vm_intercl d26.2 BapunaunoHHas Mapxa, CnncaHHas uam nostlydeHHas B NpoM. KIIMPUHT
fee d26.2 CyMMapHbIii c60p K CNMcaHMio 3a TOProBy CECCUIO

4.14.1.3. Ta6nuuya sys_events: Taénuya coobITUiA

Ta6n. 38. NMonsa Ta6bnuubl sys_events

Mone Tun OnucaHvne

repllD i8 CnyxebHoe nose nogcucTeMbl penmkawmm
replRev i8 CnyxebHoe none nogcucTembl penkaumm
replAct i8 CnyxebHoe nosie NoacucTeMbl penmkawmn
event_type i4 Tvn cobbITuA

event_id i8 YHUKasbHbIN MAEHTUMKATOP COObLITUSA
sess_id i4 Homep ceccumn

message c64 OnucaHune cobbITUSA

MpumeyaHus:

¢ Bo3MOXHble TUMbl COOLITUIA
event_type=1
message = "session_data_ready"
3akoHuYeHa 3arpyska faHHbIX U3 KIIMPYHIOBOM CUCTEMbI B TOPrOBYHO Nepes, Ha4yasioM HOBO TOProBOi ceccumn
event_type =8

message = "broker_recalc_finished"
[eHexHble cpeacTBa nocsie NPOMK/MPUHIA NepecyuTaHsbl

4.15. Notok FORTS_FUTINFO_REPL - ®blovepcbl: cnpaBovyHasA U ceCCUMOHHaA
UHopmayus
4.15.1. Cxema gaHHbIX
Tabnuupbl:
« rates - CnpaBO4HUK KypcoB BaslloT
« fut_sess_contents - CnpaBo4HNK TOPryeMbIX MHCTPYMEHTOB
« fut_vcb - CnpaBoYHMK TOPryeMbIX akT1BOB
« fut_instruments - CnpaBoO4HWK NHCTPYMEHTOB
« fut_bond_registry - CnpaBo4YHWK NapamMeTpoB obnurauuii
« diler - CnpaBo4HuWK hmpm
* sys_messages - Coo6LeHNs TOProBoii CUCTEMbI
« prohibition - 3anpeTbi
« multileg_dict - CnpaBoyHuK CBA30K
« fut_rejected_orders - OTBeprHyTble B KNIMPUHT 3asiBKU

« fut_intercl_info - nHcdopmauusa o BM, paccuntaHHO No pesynstatam NpoM. KvpuHra
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« fut_bond_nkd - HK/ Ha gaty ncnosiHeHns CpoUYHOro KOHTpakTa ¢ obnurauueit
« fut_bond_nominal - Pasmepbl BbInaT HOMVHa/IbHOM CTOMMOCTM O6/Mraumm
« fut_bond_isin - CnpaBo4HUK MHCTPYMEHTOB 0bnuraunii
 user - MNonb3oBaTeny CUCTEMbI
« usd_online - TpaHcnauus kypca USD
* investr - CnpaBOYHVK K/TMEHTOB
« fut_margin_type - Tn mapxupoBaHusi
« fut_settlement_account - PacueTHblii Kog,
¢ session - IHchopmaumsi o Toprosoi ceccum
¢ sma_master - Npusaska SMA-norvHa Kk MASTER-noruHy
* sma_pre_trade_check - HacTpoiiku npefsapuTenbHbix npoBepok SMA-nornHa
¢ dealer - CnpaBo4HVK hupm
* investor - CnpaBOYHUK K/TMEHTOB
* sys_events - Tabnuua co6bITHi
4.15.1.1. Ta6nuuya rates: CnpaBoOYHUK KYpCOB BasllOT

Ta6n. 39. Mona Tabnuybl rates

Mone Tun OnucaHvne

repliD i8 Cnyxe6bHoe none nogcucTembl penkaumm
replRev i8 CnyxebHoe nosie NoacUCTeEMbI penmkalmn
replAct i8 CnyxebHoe none nofgcucTeMbl pennkaumm

rate_id i4 M aeHTudmkaTop BasloThbl narexa

curr_base cl5 Kof 6a30BOW BastOTbl

curr_coupled cl5 KogZ conpshk&HHOI BaUTHOThI

radius d16.5 Paanyc nsmeHeHuns LeHbl MHAVKaTopa B NPOLEeHTax

4.15.1.2. Ta6nuua fut_sess_contents: CnpaBoO4YHUK TOPryeMbiX MHCTPYMEHTOB
Tabnvua cogepXnT CnpaBoOYHNK MHCTPYMEHTOB, Ha3HAYEHHbIX K TOpram B CECCULO.

Ta6n. 40. NMons Ta6nuubl fut_sess_contents

Mone Tun OnucaHvne

repllD i8 CnyxebHoe nosne nogcucTeMbl pensmkalmm

replRev i8 CnyxebHoe none nogcucTembl penmkaumm

replAct i8 CnyxebHoe none nogcucTembl penkaumm

sess_id i1 M aeHTndmkaTop TOproBoii ceccum

isin_id i4 YHVKasIbHbIN YACOBOW NAEHTUUKATOP NHCTPYMEHTA
short_isin c25 onucaresib MHCTpyMeHTa

isin c25 CVIMBO/IbHbIN KO, UIHCTPYMEHTA

name c75 HavmeHoBaHve UHCTpyMeHTa

inst_term i4 CwmelLeHmne oT cnoTta

code_vcb c25 Kog, 6a30Boro aktnea

is_limited i1 Mpu3HaK HaIMuna NMMUTOB B TOprax

limit_up d16.5 BepxHuiA NMUT LieHbI

limit_down d16.5 HWKHUIA NUMUT LEeHbI

old_Kkotir d16.5 CKoppeKkTMpoBaHHas pacyeTHas LieHa npeaplayLeii ceccum
buy_deposit d16.2 'O nokynatens
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Mone Tun OnucaHune

sell_deposit d16.2 'O npogasLa

roundto i4 KonnuecTtBo 3HaKoB nocsne 3anaToli B LeHe

min_step d16.5 MWHUManbHBIN War LeHbl

lot_volume i4 K-BO egnHuUL, 6a30BOro akTMBa B MHCTPYMEHTE

step_price d16.5 CTOMMOCTb LUara LeHbl

d_pg t [Jlata oKoH4YaHWs1 o6paLleHnst MHCTPYMeHTa

is_spread i1 Mpu3Hak BXOXAEHNA dblovepca B MeXMecsyHbIi cnped. 1 — BxoauT; 0 —
He BXoauT

d_exp t [Jlata Hayana UCnosHeHNs1 MHCTPYMeEHTa

is_percent i1 Mpu3Hak koHTpakTa. 0 — 06bIYHbIV hbloyepc, 1 — NPOLEHTHBIV ghbloyepc,
2 — hblovepc Ha NOro4y M 3NeKTprMyecTBo, 3 — PbKYEPC Ha eBPOOOHAbI,
4 - dobtoyepc Ha ctasky PEMNO

percent_rate dé.2 MpoLeHTHan cTaBka A/1s pacyeta BapuaLoHHOV MapXu No NPOLEeHTHbIM
hbtovepcam

last_cl_quote dl6.5 KoTupoBka nocne nocnegHero KnnmpuHra

signs i4 Mone npusHakoB

is_trade_evening i1 [Mpu3Hak TOproeny B BEYEPHIOO CECCUI0

ticker i4 YHuKasbHbIN YncioBoii ko MnasHoro Cnota

state i4 CoCTOsiHME TOProB/IN MO UHCTPYMEHTY

price_dir i1 HanpaBneHne UueHbl MHCTPYMEeHTa

multileg_type i4 Tun cBA3KK

legs_qty i4 KonnuectBo MHCTPYMEHTOB B CBA3KE

step_price_clr d16.5 CTOMMOCTb Liara LieHbl BeHEPHETO K/TMPUHTa

step_price_interclr d16.5 CTOMMOCTb Lara LeHbl MPOM. KITMpUHra

step_price_curr d16.5 CTOMMOCTb MVHMM&/ILHOTO Lara LieHbl, BbipaXkeHHas B BatoTe

d_start t [Jarta BBOJA MHCTPyMeHTa B obpalleHne

exch_pay d16.5 BuipxeBsoii c6op

pctyield_coeff d16.5 KoathdpmumeHT Ans BbIYUCIEHNS LOXOAHOCTM MO hbloyepcam Ha NPOLEHT-
Hble CTaBKu

pctyield_total d16.5 CymMMa CTaBOK /151 BblUMCIEHNSA JOXOAHOCTU NO ddbloYepcamM Ha NPOLEHT-
Hble CTaBKu

MpumeyaHus:

« COCTOsIHWE Ceccuy UMEET NPUOPUTET HAZ COCTOSIHUEM UHCTPYMEHTA. TO €CThb, EC/IM CECCUSI HAXOAUTCS B COCTOSIHUMN «MPUOCTAHOB/IEHA»
UMK «3aBepLLEHA», TO MO BCEM MHCTPYMEHTAM Heslb3A TOProBaTh, HE3aBUCMMO OT 3HAUEHUS state B MHCTPYMEHTE.

* [lone state MOXeT NPUHMMAaTL CNeaytoLme 3HaYeHnA:

0 Ceccus No 3TOMy MHCTPYMEHTY HasHayeHa. Henb3si cTaBUTb 3asiBKW, HO MOXHO YAa/IATb N0 3TOMY MHCTPYMEHTY.

1 Ceccusi Mo 3TOMy UHCTPYMEHTY MAET. MOXHO CTaBUTb U yAANISTb 3as1BKU MO 3TOMY MHCTPYMEHTY.

2 TlpvocTaHoBKa TOPros Mo BCEM MHCTPYMeHTam. Henb3a cTaBuUTb 3adBKU, HO MOXHO yAanATh.

3 Ceccusi N0 3TOMY MHCTPYMEHTY NPUHYAUTENBHO 3aBeplueHa. Hesnb3s CTaBuTb 1 yAauIsiTh 3asiBKY MO 3TOMY UHCTPYMEHTY.

4 Ceccusi No 3TOMY WHCTPYMEHTY 3aBepLUeHa No BpeMeHu. Henb3s CTaBuTb 1 yAaIsATh 3asiBKY MO 3TOMY UHCTPYMEHTY.

5 TpuocTaHoBKa TOProB Mo 3TOMY MHCTPYMEHTY. Hesnb3si CTaBUTb 3asiBKW, HO MOXHO YAa/IATb N0 3TOMY MHCTPYMEHTY.

« Tone signs siBNSIETCS GUTOBOI MaCcKOii U MOXET NPUHUMATbL CEAYHoLLME 3HAUYEHMS:

0x01 Mpr3HaK TOPros/v B BEYEPHIO CECCUI0

0x02 Mapxupyewmblii (1) unu ¢ ynnatoin npemum (0)
0x10 Mpu3HaK aHOHWMHOLi TOProB/n

0x20 Mpv3HaK HeaHOHUMHO TOProBAN

0x40 lMpu3HaK TOpros/v B OCHOBHYIO CECCUI0

81



Lnto3 SPECTRA Plaza-2

0x100 Mpu3HaK MHCTPYMeHTa-CBA3KU
0x1000 [Mpu3HaK OCHOBHOW LieHbl 4718 COCTaBHbIX MHCTPYMEHTOB:
* 0 - MIHCTPYMEHT KOTMPYeTCS B CBOMN-LieHe
¢ 1 - NIHCTPYMEHT KOTUPYETCH B CTaBke
3HayeHve Npy3Haka BANSET Ha CMbIC/ MOASA LeHbl A1 AaHHOTO MHCTPYMEHTA B NOTOKaxX CO CTakaHamu.
* Mone price_dir MOXeT NpuHMMaTh cneayloLye 3HaueHus:
0 CraHgapTHbIM NOPAA0K COPTUPOBKY LieH
1 O6partHblil NOPAAOK COPTUPOBKY LieH
» Mone multileg_type MOXeT NpUHMMATb CeAYHLLME 3HAYEHUS:
0 OOGbIYHbIA MHCTPYMEHT - HE CBsI3Ka
1 CsA3ka, Topryemas B pexvme Peno
Hanunune gaHHOro npusHaka o3Ha4aeT, YTO MHCTPYMEHT MOXET TOProBaTbCs Kak B pexxuvme Perno, Tak 1 B pexvme CBA3aHHbIX 3a5BOK.
2 BasoTHbI cBON
3 KaneHngapHblii cripep,
« lMone is_trade_evening ABNseTCS GUTOBOWN MaCKOIA:
0 WHCTpymeHT He Topryetcs
1 WHCTpYMEHT TOPryeTcsi B BEYEPHIOD CECCUI0
2 VHCTpyMeHT TopryeTcs B AHEBHYIO CECCUIO

* 3HaueHue nosisi roundto B TEXHUYECKUX CAEKAX UCTONHEHNSI MOXET COAepXaTb pasHOe KOSIMYecTBO 3HAKOB NOC/1e 3ansiToi. ATo 3aBUCUT
OT creumnuKaLmm KOHTpaKTa.

« lNone exch_pay 6ynet yaaneHo yepes aa penusa nocne 6.0. Komuccum HyxHo 6pate n3 FORTS_FEERATE_REPL.
4.15.1.3. Ta6nuua fut_vch: CnpaBoYHUK TOpryembIX aKkTUBOB
Tabnuvua cogepxuT CnpaBoYHNK 6a30BbIX KOHTPAKTOB A58 UHCTPYMEHTOB.

Ta6n. 41. Nona tTa6nuubl fut_vcb

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTemMbl penkaumm

replRev i8 CnyxebHoe none nogcucTeMbl pennkaumm

replAct i8 CnyxebHoe nose nogcucTeMbl penmkalmm

code_vcb c25 Kop, 6a30Boro aktnea

name c75 HanmeHoBaHve

exec_type cl Tvn ncnonHeHus

curr c3 BantoTta nnarexa

trade_scheme cl dopma Topros

section c50 HavmeHoBaHne Cekuun

rate_id i4 MpaeHTndmkaTop kypca

SECCODE clz2 Ko SECCODE 1a6numupl SECURITIES wnto3a ASTS. 3HayeHue no ymon-
YaHuto NULL.

is_foreign i1 [Mpu3HaK OTHECEHUS MHCTPYMEHTA K UHOCTPaHHbIM

MpumeyaHus:

« [None exec_type MOXeT NPUHUMATbL Crefylolime 3Ha4YeHns:
A AnbTepHaTVBHBIN
D TlocTtaBka

I WNHpekc
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T TlocTaBka akumii yepes pexum T+, ASTS

* llone trade_scheme MOXET NpuUHNMaTh cneayruime sHa4eHnA:

F C nonHbiM obecneyeHnem

G C 3asiorom

Ta6n. 42. NMonsa Ta6nuubl fut_instruments

4.15.1.4. Ta6nuuya fut_instruments: CnpaBoYHUK NHCTPYMEHTOB

Mone Tun OnucaHune

repliD i8 CnyxebHoe nosne nofAcucTeMbl pennkaumm

replRev i8 CnyxebHoe nose nogcucTeMbl penmkawmm

replAct i8 CnyxebHoe none nogcucTembl penkaumm

isin_id i4 YHUKaU/TbHbIV YAC/TOBOI NAEHTUMKATOP MHCTPYMEHTA

short_isin c25 Onucartesib UHCTPYMeHTa

isin c25 CVMBO/IbHbIN KO UHCTPYMEHTA

name c75 HavmeHoBaHue NHCTpyMeHTa

inst_term i4 CwmeLleHmne 0T crnoTta

code_vch c25 Kog, 6a30B0ro aktnsa

is_limited i1 Mpu3Hak HaMuma NMMUTOB B TOprax

old_kotir d16.5 CKoppeKkTMpoBaHHas pacyeTHas LieHa npeaplaylleii ceccum

roundto i4 KonmuecTBo 3HaKOB Moc/ie 3ansaToli B LeHe

min_step d16.5 MUHUManNbHBIV LWar LeHbI

lot_volume i4 K-BO eauHuL, 6a30BOro aKkTMBa B MHCTPYMEHTE

step_price d16.5 CToMMOCTb Luara LeHbl

d_pg t [lata oKOH4YaHMs obpalLeHnsa NHCTPYMEHTa

is_spread i1 Mpu3Hak BXoxaeHns dblodepca B MeXMecayHbIin cnped. 1 — Bxogut; 0 —
He BXoauT

d_exp t [Jarta Hayana ncnosHeHNs1 MHCTPYMeHTa

is_percent i1 Mpu3Hak koHTpakTa. 0 — 06bIYHbLIN dblovepc, 1 — MPOLEHTHLIN hblovepc,
2 — dobloyepc Ha norogy W anekTpuyecTso, 3 — iblouepc Ha eBpOBOHAbI,
4 - dhbtouepc Ha ctaBky PEMNO

percent_rate d6.2 MpoueHTHas cTaBka 4151 pacyeTa BapyaunoHHON MapXu No NPOLEHTHbIM
obtoyepcam

last_cl_quote d16.5 KoTupoBka nocne nocnegHero knnpuHra

signs i4 Mone npusHakos

volat_min d20.15 HWXHAA rpaHnLa BOMaTUAIbLHOCTY

volat_max d20.15 BepxHsis rpaHuLa BOAaTUIbHOCTU

price_dir i1 HanpasiieHune ueHbl MHCTpYMeHTa

multileg_type i4 Tun cBA3KK

legs_qty i4 KonnuectBo MHCTPYMEHTOB B CBA3KE

step_price_clr d16.5 CTOUMOCTb Liara LieHbl BEHEPHETO K/TMPUHIa

step_price_interclr d16.5 CTOUMOCTb Liara LieHbl NPOM. K/TMpUHra

step_price_curr d16.5 CTOMMOCTb MMHUMAJIBHOTO Luara LieHbl, BbIDQOKEHHAA B Ba/oTe

d_start t [Jata BBOfa MHCTPyMeHTa B obpalleHne

is_limit_opt i1 PaccuutbiBaTh M AMMUTBI MO ONUMOHAM Ha 3TOT 6a30BbIN thblouepc, 1-
na, O-Het

limit_up_opt d5.2 [nsi ONUMOHOB B AiEHbrax: BEPXHWIA NMMMUT OTK/TOHEHWS OT BONATUIBHOCTU
LleHTpasIbHOro cTpaiika

limit_down_opt d5.2 [N onuMOHOB B AieHbrax: HWKHUIA MTMMUT OTK/IOHEHMS OT BONATW/ILHOCTU
LieHTpasIbHOro cTpaiika

adm_lim d16.5 [lna onuyMoHOB B AeHbrax: MMMUT OTK/TOHEHUS TEOPETUYECKOI LieHbI, yCTa-

HOB/IEHHBIN aMUHNCTPaTopoM
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Mone Tun OnucaHune

adm_lim_offmoney d16.5 [nsi ONUMOHOB BHE [EHEr: IMMUT OTKIIOHEHUSI TEOPETUYECKO LiEHBI

apply_adm_limit i1 [N onumMoHOB B figHbrax: 1 - NPUMEHSITb JIMMUWT, YyCTaHOBJIEHHbIV aAMUHN-
cTpatopom, 0 - NPUMEHSTb IMMUTLI OTK/IOHEHUSI BONATU/IbHOCTY

pctyield_coeff dl6.5 KoathdmumeHT Ans BblYUC/IEHNA LOXOAHOCTU MO dhbloyepcam Ha NpoLeHT-
Hble CTaBKu

pctyield_total d16.5 Cymma CTaBOK /151 BbIMUCAEHUST OXOAHOCTU NO dhblodepcam Ha NPOLEHT-
Hble CTaBKu

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

MpumeyaHus:

» 3HaueHve nosst roundto B TEXHUYECKMX CAEMKAX UCTIOTHEHUSI MOXET COAEepXKaTb PasHoe KONMYeCTBO 3HAKOB Moc/ie 3ansiToil. 310 3aBUCUT
OT creumuKaLmm KOHTpakTa.

4.15.1.5. Ta6nuua fut_bond_registry: CnpaBo4yHMK napaMmeTpoB o6nurayuii

Ta6n. 43. Nona ta6nuybl fut_bond_registry

Mone Tun OnucaHue

repliD i8 CnyxebHoe nose nofcucTeMbl pennkasmm
replRev i8 Cnyxe6Hoe none nNoAcucTeMbl pensimkaumm
replAct i8 CnyxebHoe none nogcucTembl penkaumm
bond_id i4 Lindpposoit kog obnmraumm

small_name c25 ToproBbIii kKOg, B KOPNopaTyBHbIX Toprax PTC
short_isin c25 Bbinyck obnuravum

name c75 HaunmeHoBaHue obnurauyum

date_redempt t [Jarta noraweHus obnuraumm

nominal d16.5 HomuHan obnurauum

bond_type i4 Tun: akumsa/obnuraums

year_base i2 Bbasa roga

MpumeyaHus:

« Mone bond_type sABNseTCA GUTOBOI MaCKOW M MOXET NPUHMMATL CreAytoLie 3Ha4YEHNS:
0 He 3ajaH
0x1 Akumsa
0x2  O6nurauus (6e3 amopTusaumn/chopmyna aktyanbHas)
0x4  O6nurauus c amopTusauuei
0x8 O6nuraums, hopmyna BMpTyasibHasi-aMmepuKkaHckas
0x10 O6nuraumns, hopmyna BUpTyasibHas-eBponelickas
4.15.1.6. Ta6nuua diler: CnpaBo4Huk coupm

Ta6n. 44. Nonsa Taénuybl diler

Mone Tun OnucaHvne

repllD i8 CnyxebHoe none nogcucTembl penkaumm

replRev i8 CnyxebHoe nosie NoacucTeMbl penmkawmm

replAct i8 CnyxebHoe nosne nofcucTeMbl pennkaumm

client_code c7 Kof knneHTa

name c200 HaunmeHoBaHve dvpmbl

rts_code c50 Kog PTC chmpmbl

signs i4 Mone Npu3HaKoB. 4 - pexumM 6510k1poBKM AgMuUHMUCTpaTopa Toproeoi Cu-
cTeMmbl, 8 - pexum 6/10k1poBKM MasHoro Tpeiiaepa PacyeTHoN ®rpMbl

status i4 Mpu3Hak 060cob6neHHOCTM pasgena

transfer_code c7 Kog cueTa Ans nepeHoca nosvuum
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Mone Tun OnucaHune

exp_weight d3.2 Bec cueHapues akcnupauum ans 6@ B urorosom 0. byaet npumeHeH B
BEYEPHWIA KITUPUHT

num_clr_2delivery i4 KonmyecTBo KIMPUHIOB [0 3KCnupauun A8 Havana pacyeta clueHapues
akcnupauum no 6®. ByaeTt npumMeHeH B BeUEPHUIA KNNPUHT

margin_type i1 Pexum mapxuvposaHus no pasgenam b®. 3 - MonyHeTtTo, 4 - HetTo. Bynet
NPVYIMEHEH B BEYEPHWIA KITMPUHT

calendar_spread_margin_type i1 Tvn MapXupoBaHNsi KasleHAAPHbIX cnpegoB A1 noptdens b&. 3 - Mony-
HeTTO, 4 - HeTTo. ByfeT npYMeHeH B BEYEPHWIA KITMPUIHT

num_clr_2delivery_client_default i4 KonuyecTBo KMPUHIOB [0 3KCnupauuy A8 Hayana pacyeta cueHapues
3KCNMpaLun No KAVeHTaM - 3HaYeHve no ymonyaHuio. byaet npyumeHeH B
BEUEPHWIA KIUPUHT

exp_weight_client_default d3.2 Bec cueHapues akcnupauum B UToroBom 'O NSt KIMEHTCKUX pasfenos -
3HayYeHve No yMonyaHwio. byfeT npuMeHeH B BeHEPHUI KNMPUHT

go_ratio d16.5 KoadpchuumeHTt ntorosoro MO ans 6. byaet npyMeHeH B BEYEPHUIA Ku-
pVIHT

check_limit_on_withdrawal i1 MpoBepka pgocTaToyHOCTM obGecneveHuss no B® npu BBOAe/BbIBOAE
cpeacTts. 1 - Aa, 0 - HeT. ByaeT npuMeHeH B BEYEPHUIA KIVPUHT

limit_tied_money i1 CootseTcTBME TOprosoro numuTta 6@ cymme cpeacts Ha pasgenax bo.
1 - NopaepxuBatb cootBeTcTBUE, 0 - He3aBUCUMLIA (BUPTYaslbHbIN) u-
MWT. BUPTYasibHbIi TMMUT NO pe3y/nbTatam BeHEPHETO KMPUHTa MEHSETCA
TONbKO Ha BENMYUHY foxofaly6biTka. ByaeT nprMeHeH B BEUEPHWIA Kn-
pVIHT

limits_set i1 lpoBepka goctaTtoyHocTy iMMuTa no 6@ npu noctaHoske 3asBokK. 1 - [la,
0 - Het

no_fut_discount i1 dnar 3anpeLleHns NCrnonb3oBaHUsA CKUAKN NO dobloyepcam Ans noptdens
B®. 1 - 3anper, 0 - HeT. ByaeT npumeHeH B BEYEPHUIA KITUPUHT

no_fut_discount_client_default i1 dnar 3anpeLLeHns NCnonb30BaHWs CKUAKN MO (oblovepcaM A5 KITMEHTOB -

3HaueHune no ymonyanuto. 1 - 3anpert, 0 - HeT. BygeT npyMeHeH B Be4epHUiA
KMPVIHT

MpumeyaHus:

* [Mone status sBsiETCA GBUTOBOI MACKOIA:

* 0x01 - AY pa3gen

e 0x02 - 060CO6EHHBIN perncTp

¢ 0x04 - b® asnsetca 4Y

Ta6n. 45. NMonA Ta6nuubl Sys_messages

4.15.1.7. Ta6nuuya sys_messages: Coo6LieHus1 TOProBoii cuctTembl

Mone Tun OnucaHune

repliD i8 CnyxebHoe none noAcucTeMbl penkaumm
replRev i8 CnyxebHoe nosie NoacuUcTeMbl penmkalmm
replAct i8 CnyxebHoe nosne nofAcucTeMbl pennkaumm
msg_id i4 YHVKaNbHbIN nAEHTUMKATOP CO0OLLEeHNSA
moment t [Jata n Bpems permctpauym coobLyeHms
lang_code c8 A3bIK CO06LLEHMSA

urgency i1 Mpu3HaK cpoYHOCTN COOOBLLEHNSA

status i1 CraTtyc coobLeHns

text c255 KpaTtkunit TekCT coobLieHns

message_body c4000 MoNHbIA TEKCT coobLLEHNS

4.15.1.8. Ta6nuuya prohibition: 3anpetbl

Ta6n. 46. NMons ta6nuubl prohibition

Mone

Tun

OnucaHue

repllD

i8

Cﬂy)Ke6HOE nosie noaAcucTemMsl penmkalmmn
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Mone Tun OnucaHune

replRev i8 CnyxebHoe none nofcucTeMbl pennkaumm

replAct i8 CnyxebHoe nose nogcucTeMbl penmkalmm
prohib_id i4 Homep 3anpeta

client_code c7 Koga knneHta

initiator i4 MHuumatop 3anpeta

section c50 Cekuns

code_vcb c25 Kof 6a30BOro akTnea

isin_id i4 YHUKaJ/TbHbI YAC/TOBOI NAEHTUMKATOP MHCTPYMEHTa
priority i4 MpuopuTteT 3anpeta

group_mask i8 ButoBas Macka rpynn, no KOTopbiM AeiAcTBYeT 3anpeT
type i4 Tun 3anpeta

is_legacy i4 Tvn nHMumaTopa 3anpeTta

MpumeyaHus:

« [Mone Initiator - MlHuumaTop 3anpeta:
0 bo;
1 T[nasHbIfi Tpeligep PP;
2 AgmuHuctpartop KU,
3  AamuHuctpartop TC.

« [None Type - Tun 3anpeta

0 Bcé paspelueHo (Npy OTMeHe AeCTBYOLEro 3anpera ¢ MeHbLUNM NPUOPUTETOM, MHAYe - MPOCTO YAa/IUTb CTPOKY);
1 3anpeT OTKPbITUA NO3NLWIA;

2 3anpeT Bcex TOProBbIX onepawuii;

3 3anpeT OTKPbITUS NO3WLWIA B NPOAAXKY;

6uT 0x08  3anpeTt 6pokepa Ha Nofavy 3asiBOK Ha SKcnupaumio.
6uT 0x10  3asBkM Ha Skcnupaumio paspeLLleHo nogasarb TOMbKO [NaBHOMY Tpeiaepy.

« Mone ProhibitionGroupMask - BtoBas Macka TUMoB NHCTPYMEHTOB:

Ox1 T+0
0x2 T+1
0x4 T+2

0x8000000 T+27
0x10000000 T-1
0x20000000  cnoTbl
0x40000000  dhbtoyepcsbl
0x80000000  OMNUMOHBI

« Mone Priority - OT MakcMMasibHOro NpropuTeTa K MUHAMAaTbHOMY:

KNneHTCKMin koA, NHCTPYMEHT 9
KnneHTckuii kog, BA 8
KnueHTckuii kog, Bce BA 7
Kop, B®, MHCTpyMeHT 6
Kopg, B®, BA 5
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Kop, B®, Bce BA
Kop, P®, nHCTpyMeHT
Kop, P®, BA

Kog P®, Bce BA

* [Mone SectionlD - HassaHue:

1 ®oHgoBas

2 TosapHas

3 [JeHexHas

4 MOSENEX

5 SPBEX

6 SPBEX_OAO

7 NAMEX

« Mone is_legacy - Tun uHmMymartopa 3anpeta:

0 3anpert 6bi1 BbiCTaBNeH AAMUHUCTPATOPOM TOPTOB WAWN K/IMPUHTA U HE MOXET ObITb U3MEHEH YYACTHUKOM TOProB.

1 3anpert 6bl/1 BbICTAB/IEH YHACTHUKOM TOPTOB M MOXET GbITh U3MEHEH.

4.15.1.9. Ta6nuua multileg_dict: CnpaBoYHUK CBA3OK

Ta6n. 47. NMona tTa6nuubl multileg_dict

Mone Tun OnucaHune

repliD i8 CnyxebHoe nose nofcucTeMbl pennkawmm

replRev i8 CnyxebHoe nose nogcucTeMsl penmkawmm

replAct i8 Cnyxe6bHoe none nogcucTembl penmkaumm

sess_id i1 M aeHTudmkaTop TOproBoii ceccum

isin_id i4 YHUWKasIbHbIA YNCI0BOI KOA, CBA3KM

isin_id_leg i4 YHUKasbHbIN KOL, UHCTPYMEHTA, BXOASLLETO B CBA3KY
gty_ratio i4 KoadpchumeHT Konnyectsa

leg_order_no i1 IMopsfoK Horu B CBA3KE. 3HaYeHne no ymonyaxuio 0.
MpumeyaHus:

* Cwmbicn nons gty_ratio COCTOUT B yKazaH1y KONMYeCcTBa U HanpasieHnst UHCTPYMEeHTa, BXOAALLEro B CBA3KY: €C/I 3HaveHwve qty_ratio > 0,
TO A@HHbIA MHCTPYMEHT BXOAMT B CBA3KY C TEM Xe HanpaB/ieHneM, C KakuM 1 3asBka Nno cBsi3ke, ecnu gty_ratio < 0 — ¢ NPOTMBONOMOX-
HbIM. ABCONIOTHOE 3Ha4YeHve gty_ratio onpegensieT KO3AMMULMEHT, Ha KOTOPbI YMHOXaeTCs KONIMYeCTBO eMHUL, UHCTPYMEHTa-CBA3KN
B 3a51BKe [J151 NO/TyYEHUs1 KONIMYecTBa eiMHNL, UHCTpyMeHTa isin_id_leg.

4.15.1.10. Ta6nuua fut_rejected_orders: OTBeprHyTbie€ B KIIMPUHT 3aABKU

Ta6n. 48. NMons Ta6nuubl fut_rejected_orders

Mone Tun OnucaHune

repliD i8 Cnyxe6bHoe none nogcucTembl penmkaumm
replRev i8 CnyxebHoe none nogcucTembl penkaumm
replAct i8 CnyxebHoe nose nofcucTeMbl pennkawmm
order_id i8 Homep 3asBkun

sess_id i4 M aeHTrndmkaTop TOproBoii ceccum

moment t Bpemsi nsmeHeHusi COCTOSHWSA 3asBKN
isin_id i4 YHWKasIbHbIA YNCI0BOIN MAEHTUIMKATOP MHCTPYMEHTa
client_code c7 Ko knneHTa

dir i1 Hanpaenexuve

xamount i8 O6bEM, KONMYECTBO €ANHUL, MHCTPYMEHTa
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Mone Tun OnucaHune

price d16.5 Llena

date_exp t [Jata ncreyeHns 3asBkn

id_ordl i8 Homep nepBoii 3asBkn

moment_reject t Bpewms, korga 3asBka 6bi1a 0TBEprHyTa

ret_code i4 Kog, Bo3spara npoueaypbl nepenocTaHoBKu

ret_message c255 TeKcT coobLLEeHNs 0 NPUYKHE OTBEPXEHWS 3asBKV MPW NepenocTaHoBKe
comment c20 KommeHTapwuii Tpeligepa

login_from c20 JlorvH nonb3oBatensi, NOCTaBMBLLETO 3asiBKY

ext_id i4 BHeLWHWi# Homep

4.15.1.11. Ta6nuua fut_intercl_info: nndopmayma o BM, paccuntaHHoii no pesynbraram NpoM. KIIMpUHra

Ta6n. 49. Nonsa tTa6nuubl fut_intercl_info

Mone Tun OnucaHune

repliD i8 CnyxebHoe nose noacucTeMbl pensmkalmm

replRev i8 CnyxebHoe none noAcucTeMbl pennkawmm

replAct i8 CnyxebHoe none nogcucTemMbl penmkaumm

isin_id i4 YHVKa/TbHbIN YACOBOW UAEHTUMNKATOP NHCTPYMEHTA

client_code c7 Ko knueHta

vm_intercl d16.2 BapuauyoHHas mapxa, cnncaHHas unm noslyYeHHast B NPOM. KMPUHT

4.15.1.12. Ta6nuua fut_bond_nkd: HK[, Ha gaTy MCNO/THEHUA CPOYHOrO KOHTPaKTa ¢ obsiMrauuei

Ta6én. 50. Nona taénuybl fut_bond_nkd

Mone Tun OnucaHve

repllD i8 Cnyxe6bHoe none nogcucTembl penkaumm

replRev i8 CnyxebHoe nosie NoacUCTeMbI penmkalmn

replAct i8 CnyxebHoe none nofgcucTeMbl pennkaumm

bond_id i4 LincppoBoii kog obnuraumm

date t [Jata BbInnatbl KynoHa

nkd d16.7 HK/, Ha gaty Bbinnatbl KynoHa

is_cupon i1 Mpu3Hak: 0 - HK/, Ha faty UCnosIHEHUSI CPOYHOTO KOHTPaKTa ¢ o6/vraumei,
2 - HK[ Ha paty noctasku obnurauum

4.15.1.13. Ta6nuya fut_bond_nominal: Pa3mepbl BbinjaT HOMUHA/IbHOW CTOMMOCTM 06GUrayumn

Ta6n. 51. Nona ta6nuybl fut_bond_nominal

Mone Tun OnucaHue

repllD i8 CnyxebHoe nose nogcucTeMbl penmkalmm

replRev i8 Cnyxe6bHoe none noAcucTeMbl penkawumm

replAct i8 CnyxebHoe none nogcucTemMbl penkaumm

bond_id i4 Lindpposoit kog obnmraumm

date t [Jata Bbinnarbl KynoHa

nominal d16.5 Pa3mep Bbinnar HOMWHaILHO CTOMMOCTK

face_value d16.5 Pa3mep octaTtouHol HOMUHaUTLHOV CTOMMOCTY obnurauum

coupon_nominal d8.5 CTOUMOCTb KynoHa B % OT HOMUHana

is_nominal i1 Mpu3Hak 3anucu B Tabnuuax HoMmuHanos: O - Paamep ocTaTouHONn HOMU-
Ha/IbHOl CTOMMOCTMW Ha AaTy WCMOSTHEHMSI CPOYHOTO KOHTpaKTa ¢ obnura-
uneit, 2 - Paamep 0CTaTO4HOM HOMUHANBLHOV CTOMMOCTU Ha AaTy NOCTaBKm
obnuraumu.

MpumeyaHus:

« TMone is_nominal MOXeT NPUHUMATL CrefytoLine 3HaUeHUs:
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0 Pa3mep OCTaTOYHON HOMUHAIBHOM CTOMMOCTU Ha AaTy UCMOSTHEHNS CPOUYHOIO KOHTpaKTa ¢ obnurauveit
1 Pa3mep 0OCTaTO4YHON HOMUHA/TLHOWN CTOMMOCTU Ha Aarty Bbinsatbl KyrnoHa
2 Pa3mep 0CTaTOYHOI HOMUHA/IBHOM CTOMMOCTU Ha AaTy nocTaBku obnurauum

4.15.1.14. Ta6nuua fut_bond_isin: CnpaBOYHUK MHCTPYMEHTOB OGurauuii

Ta6n. 52. Mona Ta6nuubl fut_bond_isin

Mone Tun OnucaHune

repllD i8 CnyxebHoe nosne nogcucTeMbl penmkalmm

replRev i8 CnyxebHoe none nofAcucTemMbl penkaumm

replAct i8 CnyxebHoe none nogcucTeMbl penimkaumm

isin_id i4 YHVKa/IbHbIN YACTOBOW UAEHTUMNKATOP NHCTPYMEHTA
bond_id i4 LincppoBoii kog obnuraumm

coeff_conversion d5.4 KOHBEPCMOHHBI KO3hhULNEHT

4.15.1.15. Ta6nuya user: NMonb3oBaTenn CUCTEMbI

Ta6n. 53. Mona Ta6nuubl user

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTeMbl penkaumm

replRev i8 CnyxebHoe nose nogcucTeMbl penmkawmm

replAct i8 Cnyxe6Hoe none noAcucTeMbl pennkaumm

login c20 JlorvH yyacTHuka Topros

start_date t Bpems Havana gencTems norvHa

end_date t Bpems OkOHYaHWs AeincTBua normHa

client_code i4 CeMU3HaYHBIN Kog, KneHTa

operation_mask i4 ButoBas macka. 3afaeT paspeLlleHns Ha BbINO/THEHNE onepaLmii:

e 2 - JIMMUTUPOBAHNE OTKPbITLIX NO3ULMIA No B®.

* 8 - NlumntnpoBaHne B (nepesof AeHer). MoxeT ObITb yCTaHOBEHO
TOMbKO Onepatopom-P® nav AgMuHucTpaTtopom Topros.

* 16 - Bo3Bpar feHer.
e 32 - IMMUTNPOBaHNE KIIMEHTOB.
» 128 - YcTaHOBKa OrpaHnyeHunii Mo KAmeHTam.

* 1024 - YcTaHOBKa OrpaHuyeHunii no 3aseskam a1s SMA f0rmHos.

lang i2 Kog, i3bika 4n1s coobLeHnii

sma_flags i4 ButoBas macka (cm. MNprMeyaHus):
 1-/i 6uT - Cancel on Disconnect
» 2-i1 6ut - Cancel on DropCopy Disconnect

e 3-i1 6UT - SMA-NIOTUH.

sma_status i4 ButoBas macka (cm. MNprMeyaHus):
* 1-/4 6UT - pa3peLunTb/3anpPeTUTL TOProBble onepauuy 415 noruHa

e 2-iA BUT - CHAMATb/HE CHUMATb 3asiBKM NPW 3anpeTe TOProBbIX onepayuii
C norvHa.

aspref i4 MpaeHTudmkaTop nons3osarens. Ans 3asaBok, NogaHHbIX 0T SMA-noruHa -
naeHtudnkarop MASTER-norvHa.

MpumeyaHus:
* lMone sma_flags siBnsieTca 6UTOBOIA MacKoii:

e 1-i1 6uT: 0 - Pexxum Cancel on Disconnect BbiktoueH s noruHa, 1 - Pexxum Cancel on Disconnect BK/HOUEH A/15 /IorMHA
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e 2-i1 6uT: O - Pexxum Cancel on Drop-Copy Disconnect Bbik/to4eH st ormHa, 1 - Pexum Cancel on Drop-Copy Disconnect Bk/to4eH
ANA norvHa

e 3-i1 6uT: 0 - Pexum SMA BbIK/THOYEH AN N0TMHA, 1 - Pexxum SMA BK/OUEH A1 NTOTUHA.
« [Mone sma_status sBnsieTcA GUTOBOW MaCKOVA:
* 1-/ 6uT: O - paspeLLaeT TOProBble onepauuy AN norvHa, 1 - 3anpeLyaeT TOpProeble onepauny Ans noruHa

e 2-i1 6uT: 0 - He CHUMATb 3asBKM /TOrMHA npwv 3anperte TOProBbIX onepauun ¢ NornHa, 1 - CHUMaTh 3asBKM NOrMHa NP 3anpeTe TOProsbIX
onepaumumn ¢ norvHa.

4.15.1.16. Ta6nuya usd_online: TpaHcnauusa kypca USD

Ta6n. 54. Nona Ta6nuybl usd_online

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nofcucTeMbl pennkaumm
replRev i8 CnyxebHoe nose nogcucTeMbl penmkawmm
replAct i8 Cnyxe6bHoe none noAcucTeMbl penkaumm
id i8 MaeHTudhmkatop Kypca

rate dl6.4 Kypc USD

moment t Bpems pacuyeta kypca

MpumeyaHus:

* Ha HacToawwmit MOMeHT none id npyHUMaeT 3HadeHne = 1 (py6nb K fgonnapy)
4.15.1.17. Ta6nuuya investr: CnpaBoO4YHUK KJINEHTOB

Tab6n. 55. Mona Taénuubl investr

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTemMbl penmkaumm

replRev i8 CnyxebHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe nose nofcncTeMbl pensinmkasmm

client_code c7 Kof knneHTa

name c200 HavmeHoBaHue KimeHTa

status i4 MpusHakm pasgena

calendar_spread_margin_type i1 Tun MapXunpoBaHNa KaneHaapHbIX cnpefos A5 KnneHTa. 3 - MonyHeTTo,
4 - HetTo. ByAeT NnpyMeHeH B BEHEPHUI KIMPUHT

MpumeyaHus:
« [one status siBNsieTCA GUTOBOV MACKOWA:
e Ox1-4Y
» 0x2 - O60co61€eHHbI
* Ox4 - bpokepckas compma Tvna 4y
¢ 0x80 - ®Pu3nyeckoe NNLO
* 0x100 - KOpuanyeckoe nmuo
* 0x200 - He pe3ngeHT
+ 0x2000 - 1C
* 0x8000 - /Inuo 6e3 rpaxaaHcTea
» 0x20000 - CO6CTBEHHBIV
* 0x40000 - KnueHTckuii
* 0x80000 - Crieu.b®

» 0x10000000 - fononHUTENbHbLIN COBCTBEHHBIV pasaen
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4.15.1.18. Ta6nuya fut_margin_type: Tun mapxuposaHus

Tab6n. 56. Mona ta6nuybl fut_margin_type

Mone Tun OnucaHne

repliD i8 CnyxebHoe none nogcMcTeMbl penkaumm

replRev i8 CnyxebHoe nose nogcucTeMbl penmkalmm

replAct i8 CnyxebHoe none noAcucTeMbl pennkaumm

code cl2 PacueTHbIli Kog v Kog Bpokepckoii ®rpmbl

type i1 MpusHak PK/B® (0 - PK, 1 - B®)

margin_type i1 Tvn mapxuposaHus. 2 - bpyTTo, 3 - NMonyHeTTo, 4 - HeTTo.

UCP_type i1 MpusHak npuHagnexHoctn PK k EguHomy Myny.

prohibit_coeff d16.2 KoadpchuumeHT 3agomkeHHocTn no PK/B®/pasgeny. 3ajaer makcmasb-
HOe COOTHOLLIEHWE pa3mepa oTpULaTe/lbHOro CBOGOAHOIO IMMUTA K TOPro-
BOMY /IIMUTY, N0 NPEBbILLEHUN KOTOPOTro CUCTEMA CTaBUT 3anpeTbl Ha Bbl-
nosiHeHWe onepauuii. Pexxiim 3anpeta onpegensietcs nonem prohibit_type.

prohibit_type i4 Tvn aBTOMaTUyeckoro 3anpeta Ana PK:
¢ 1 - 3anpeT OTKPbITUS NO3NLMI
* 2 - 3anpert BbICTaB/IEHNS 3asIBOK.

settlement_account_type i1 Tun PacuyetHoro Koga. O - co6¢cTBeHHbIN PK, 1 - knneHTckuin PK, 2 - PK
Tina ay.

4.15.1.19. Ta6nuua fut_settlement_account: PacueTHblii Kog

Ta6n. 57. Nona Ta6nuybl fut_settlement_account

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTembl penkaumm
replRev i8 CnyxebHoe none nogcucTeMbl penkaumm
replAct i8 CnyxebHoe nosne nogcucTeMbl penmkalmm
code c7 Kop, Bpokepckoit @upmbl unu KnueHtckuii Kopg,
type i1 MpusHak B® - 1, Knuewt - 2
settlement_account cl2 PacueTHbIli Kog,

4.15.1.20. Ta6nuuya session: NiHchopmayma o TOproBoii ceccum

Tabnuua cogepXxuT MHopMaLMo O pacnncaHnn Ceccuil.

Ta6n. 58. NMonsa Ta6nuubl session

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTeMbl pennkaumm

replRev i8 CnyxebHoe nose nofcucTeMbl pensinkasmm

replAct i8 CnyxebHoe none nNoAcucTeMbl penimkaumm

sess_id i4 MaeHTndmkaTop TOproBoii ceccum

begin t Bpewms Havana

end t Bpemsi okoHuaHus

state i4 CocTosiHne ceccuu

opt_sess_id i4 Homep cooTBeTCTBYOLLEN OMLMOHHON ceccum

inter_cl_begin t Bpemsa Havana npom. KnvpuHra

inter_cl_end t Bpemsa okoHYaHUss NPOM. KAMpUHTa

inter_cl_state i4 CocTosiHMe NPOoM. KIMpuHra

eve_on i1 Mpu3Hak Toro, 4ToO AON BEYEpHNAN ceccus ByAeT NPOBOAUTLCS
eve_begin t Bpems Hauana fon. BeyepHeii ceccum

eve_end t Bpems okoHYaHWs Aon. BeuepHeli ceccum

mon_on i1 Mpun3Hak Toro, 4TO AOM YTPEHHASA ceccun bygeT NPoOBOANTLCA
mon_begin t Bpewmsi Hauana gon. yTpeHHel ceccun
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Mone Tun OnucaHune

mon_end t Bpemsi OKOHYaHWs 4oN. yTPeHHel ceccum
pos_transfer_begin t Hauano nHTepBana nepeHoca no3numii
pos_transfer_end t KoHel, nHTepBana nepeHoca nosunuuii
MpumeyaHus:

« [Mons pos_transfer_begin n pos_transfer_end o603Ha4aloT neprog BO Bpemsi TOProBoi CECCUK, B TEHEHNE KOTOPOTO AeCTBYET 0CO6bIiA
PEXVM 3aK/IUEHNS CAEMOK MO UHCTPYMEHTY C NMOCTaBKOI B TEKYLLMI TOProBbIi AeHb. Bo Bpems AeiicTBMS AaHHOMo pexmma 3anpeLleHb
BCe 3as1BKV N0 yKa3zaHHOMY MHCTPYMEHTY, 3a UCK/TI0YEHNEeM afpecHbIX 3asiBOK BHYTPU 0fHOI P®.

* [one state MOXeT NPUHMMATL C/eAYyIOLLME 3HAYEHUS:

0 Ceccua HasHayeHa. Henb3s CTaBUTb 3as9BKW, HO MOXHO yaanAaTb.

1 Ceccus nget. MoXHo CTaBuUTb 1 yoanATb 3aABKU.

2 [MprocTaHoBKa TOPros Mo BCeM MHCTPyMeHTaM. Henb3A CTaBuTh 3asdBKU, HO MOXHO yAaIATb.

3 Ceccusa npuHyauTesibHO 3aBeplueHa. Henb3a cTaBuUTb U yaaiaTb 3adBKN.

4 Ceccusa 3aBepluUeHa no BpeMeHW. Hemnb3s cTaBuUTb 1 yaansaTh 3asBKU.

« [one inter_cl_state Bbigaetcs (Mo 61UToBo):

0x0 HeonpegeneH. MOXHO CTaBUTb U yaasiAaTb 3aABKN.

0x01 Byaywmii Ha cerofHsA. MOXHO CTaBUTb U yAA/IATb 3asBKM.

0x02 OTMeHeH. MOXHO CTaBUTb U yaanaTb 3asBKuU.

0x04  Tekywwuii, T.e. NAET, HUYero Henb3s. Henb3sa CTaBuTb U yaaNaThb 3asiBKU.

0x08 Tekywwid, T.e. MAET (N0 BPEMEHM), HO (haKTUUECKN 3aBEPLUEH U Y)XE€ MOXHO BblKauMBaTbCs, CHUMATb 3asBK

3asdaBKN, HO MOXXHO yaanATh.

0x10 YcneluHo 3aBepLueH (B T.4. U N0 BPeMeHU). MOXHO CTaBUTb U yaansaTb 3asBKU.

4.15.1.21. Ta6nuya sma_master: NMpuBaska SMA-normHa K MASTER-N10rnHy.

Tabnuua cogepxunT nHdopmaumio o npmeaske SMA-noruHa kK MASTER-n0ruHy.

Ta6n. 59. Monsa Ta6nuubl sma_master

n. Henb3s ctaBuTb

Mone Tun OnucaHve

repllD i8 Cnyxe6Hoe none nNoAcucTeMbl pensimkaumm
replRev i8 Cnyxe6bHoe none nogcucTembl penkaumm
replAct i8 CnyxebHoe none nogcucTembl pennkaumm
sma_asp c20 SMA-NOrvH.

sma_aspref i4 MpeHTudmkatop SMA-noruHa.

master_asp c20 MASTER-n10rvH.

master_aspref i4 MpeHnTndmkatop MASTER-normHa.

4.15.1.22. Tabnuua sma_pre_trade_check: HacTpoiiku npeaBaputesibHbIX NpoBepok SMA-fioruHa

Tabnuua cogepXuT MHopMaLMIo O HACTPOIiKax NpeaBapUTE/bHbIX NPoBEPOK SMA-NormHa.

Ta6n. 60. Mona ta6nuubl sma_pre_trade_check

Mone Tun OnucaHune

repliD i8 CnyxebHoe nosie noacucTeMbl penmkaymm
replRev i8 CnyxebHoe none nofAcucTeMbl pennkaumm
replAct i8 CnyxebHoe nose nogcucTeMbl penmkawmm
check_id i8 YHVKaNbHbIN nAEHTUMKATOP 3anucy.
sma_asp c20 SMA-NOrvH.

sma_aspref i4 MpeHTndmkaTop SMA-noruHa.
check_number i1 Homep nposepku (1 - 7).
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Mone Tun OnucaHune
base_contract_code c25 Koa Ba3oBoro aktuea.
instrument_type i1 Tun gepusatusa:

e 0 - dbroyepc

e 1-0nuuoH

» 3 - KaneHpapHblii cnpeq,
client_code_check c7 Kog, knneHTa, yyacTByIOLLMIA B NPOBEPKE.
value d26.2 MpoBepoyHOoe 3HaYeHMe.

Ta6n. 61. NMona Ta6nuubl dealer

4.15.1.23. Ta6nuua dealer: CnpaBoYHUK thupm

Mone Tun OnucaHve

repllD i8 Cnyxe6bHoe none noAcucTemMbl penkawumm

replRev i8 CnyxebHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe none nogcucTeMbl pennkaumm

client_code c7 Ko knueHTa

name c200 HaunmeHoBaHve dvpmbl

rts_code c50 Kog PTC dhmpmbl

signs i4 Mone npusHakos. 4 - pexvmM 610kMpoBKN AgMUHKUCTpaTopa Toprosoi Cu-
cTeMbl, 8 - pexum 6n10kmpoBky nasHoro Tpeigepa PacueTHoin Prpmbl

status i4 Mpu3Hak 060cob6neHHOCTM pasgena

transfer_code c7 Kopg cueTa A4nsa nepeHoca no3vumm

exp_weight d3.2 Bec cuenapues akcnvpauumn gns b® B ntorosom 0. bBygeT npymeHeH B
BEYEPHWIA KTMPUHT

num_clr_2delivery i4 KonnyecTBo K/IMPUHIOB A0 3KCnupauuy 4015 Hayana pacyeta cueHapues
akcnvpauuy no b®. ByaeTt npyMeHeH B BEHEPHWIA KNVPWHT

margin_type i1 Pexum MmapxuposaHus no pasgenam b®. 3 - NonyHetTo, 4 - HeTTO. Byaer
NPYMEHEH B BEYEPHWIA KITMPUHT

calendar_spread_margin_type i1 Tun MapXxupoBaHns KaneH4apHblx cnpegos Ans noptdens b&. 3 - MNony-
HeTTo, 4 - HeTTo. ByaeT npUMEHEH B BEYEPHWIA KNMPUHT

num_clr_2delivery_client_default i4 KonuyecTBo KAMPVHIOB A0 SKCMMpauun A58 Hayana pacyeTa cueHapueBs
3KCNMpaLymn No KAMEeHTaM - 3HaYeHne no ymonyanuio. byaet npumexeH B
BEUEPHWIA KTMPUHT

exp_weight_client_default d3.2 Bec cueHapueB akcnvpauum B UToroBom O oNsi KIMEHTCKUX pas3genos -
3HaYeHne No ymonyaHuio. byaeTt npyMeHeH B BEHEPHWIA KNVPUHT

go_ratio d16.5 KoadpchuumeHT ntorosoro MO gnst 6®. Byaet npyMeHEH B BEYEPHUIA Ku-
pWHT

check_limit_on_withdrawal i1 MpoBepka pgocTaToyHocTM obecneyeHns no B® npu BBoAe/BbIBOAE
cpeacts. 1 - [a, 0 - Het

limit_tied_money i1 CooTBeTcTBMe ToproBoro numuta B® cymme cpepcts Ha pasgenax bo.
1 - NopaepxmBatb cooTBeTcTBME, O - HesaBncumMbIi (BUPTYasibHbIA) in-
MWT. BUpTyasibHbIVi IMMUT NO pe3y/nbTatam BEYEPHETO KNVMPUHTa MEHSETCA
TONbKO Ha BeNnMuuHy foxofalybbiTka. ByaeTr npyMeHeH B BEUEPHWIA Kn-
pWHT

limits_set i1 [MpoBepka goctaTtoyHoCTU iMmuTa no b® npu noctaHoske 3asBokK. 1 - [a,
0 - Her

no_fut_discount i1 dnar 3anpeLleHns NCnonb3oBaHUs CKUAKM NO dbloyepcam Ans noprdens
B®. 1 - 3anper, 0 - HeT. ByaeT npuMeHeH B BEYEPHUIA KITUPUHT

no_fut_discount_client_default i1 dnar 3anpeLLeHns Cnonb3oBaHWsA CKUAKM Mo diblovepcam 415 KITMEHTOB -

3HaueHue no ymonyauto. 1 - 3anper, 0 - HeT. ByaeT npyMeHeH B BeHEpHWiA
KIMPUHT

MpumeyaHus:

* [Mone status siBSIETCA GUTOBOI MACKOIA:

e 0x01 - AY pa3gen
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0x02 - 060c06NEHHbIN perncTp

0x04 - B® asnsetca AY

4.15.1.24. Ta6nuya investor: CnpaBoYHUK KJINEHTOB

Ta6n. 62. Mona Tabnuybl investor

Mone Tun OnucaHvne

repliD i8 CnyxebHoe nose nogcucTeMbl penmkawmm

replRev i8 CnyxebHoe none noAcucTeMbl penkaumm

replAct i8 CnyxebHoe nosie NoacuUcTeMbl penmkalmn

client_code c7 Kog, knneHTa

name c200 HavmeHoBaHuve knneHTa

status i4 MpusHaku pasgena

calendar_spread_margin_type i1 Tvn MapPX1UpOBaHUsi KasIeHAAPHbIX CNPeaoB Ans kKnneHTa. 3 - MonyHeTTo,
4 - HeTT0. BygeTt npMmMeHeH B BEHEPHUIA KINPUHT

MpumeyaHus:

Mone status siBNAeTCA GUTOBOI MaCKOIA:

Ox1- 4y

0x2 - O60CO6NEHHBII

0x4 - bpokepckas chvpma Tuna 4y
0x80 - dunsumyeckoe Mo

0x100 - FOpuguyeckoe nnuo
0x200 - He pe3ngeHT

0x2000 - NNC

0x8000 - Jlnuo 6e3 rpaxaaHcTea
0x20000 - Co6CTBEHHBIN

0x40000 - KnuneHTckuit

0x80000 - Cnen.b®

0x10000000 - [J,onoNHUTENbHBIA COBCTBEHHLIN pa3aen

4.15.1.25. Tabnuua sys_events: Tabnuuya co6bITUii

Ta6n. 63. NMona Ta6énuubl sys_events

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTembl penkaumm
replRev i8 CnyxebHoe nose nofcucTembl pennkaumm
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:

¢ BO3MOXHbI€ TUMbl COObITUI

event_type =1
message = "session_data_ready"

3aKoHYeHa 3arpy3ka AaHHbIX U3 K/IMPUHIOBOI CUCTEMbI B TOPIOBYIO Nepes, Ha4asioM HoBOVi TOProBoii ceccum

event_type =2
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4.16.

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

event_type =4
message = "intraday_clearing_started"
Havano npomkvpuHra

event_type =5
message = "clearing_started"
Hayasio 0CHOBHOrO KNMpuHra

event_type = 6
message = "extension_of_limits_finished"
Pa3gsukka TMMUTOB 3aKOHYeHa

event_type =8
message = "broker_recalc_finished"
[eHexHble cpefcTBa nocse NPOMKIMPUHIa nepecynTaHbl

Motok FORTS_OPTINFO_REPL - OnunoHbl: cnpaBo4yHasa U ceCCMOHHadA

uHdopmayus

4.16.1. Cxema gaHHbIX

Tabnuupbl:

opt_sess_contents - CNpaBoYHNK TOPTyEMbIX UHCTPYMEHTOB
opt_vch - CnpaBoYHKK TOPryeMbIX aKTMBOB

opt_rejected_orders - OTBEPrHyTblE B K/IMPUHT 3aBK/

opt_intercl_info - nHdpopmauusa o BM, paccumTtaHHol No pesynstatam NpoM. KNnpuHra

opt_exp_orders - 3asiBKM Ha 3KCMpauuio

sys_events - Tabnvua cobbITuii

4.16.1.1. Ta6nuua opt_sess_contents: CnpaBoO4YHUK TOPryeMbiX UHCTPYMEHTOB

Ta6nV|u,a COAEePXUT CNPaBOYHUK MHCTPYMEHTOB, Ha3Ha4Y€HHbIX K TOpram B CECCUI0.

Ta6n. 64. NMonsa Ta6nuubl opt_sess_contents

Mone Tun OnucaHne

repliD i8 CnyxebHoe nosie NoacuUcTeMbl penmkalmm

replRev i8 CnyxebHoe none nofAcucTeMbl peninkaumm

replAct i8 CnyxebHoe nose nogcucTeMbl penmkawmm

sess_id i4 MaeHTndmkaTop TOproBoii ceccum

isin_id i4 YHUKaU/TbHbIV YAC/TOBOI NAEHTUMKATOP MHCTPYMEHTA

isin c25 CUMBO/IbHBI KOL, UIHCTPYMEHTA

short_isin c25 onucaresnib MHCTpPyYMeHTa

name c75 HavmeHoBaHve NHCTpyMeHTa

code_vch c25 Kop, 6a30B0ro aktnea

fut_isin_id i4 Ko dobro4epCHOro NHCTPYMEHTa

is_limited i1 Mpu3Hak HaMuma NMMUTOB B TOprax

limit_up d16.5 BepxHuii nUMKUT npemunn

limit_down d16.5 HWKHUIA N(MUT Nnpemnn

old_kotir d16.5 KoTupoBka (TeopeTuyeckas LeHa OnuMoHa) npeabiayLueli ceccum

bgo_c d16.2 Basosoe 'O nog, ofHY NOKPbITYIO NO3uULKMIO nognucymka (py6)

bgo_nc d16.2 Basosoe O nog ofHy HEMOKPLITYHO No3uLmio nognucurka (pyo)

europe i1 Pa3sHoBMAHOCTb OnumMoHa. O - aMeprKaHCKUiA OMLMOH, 1 - eBponelicknii on-
LIMOH

put i1 Tun onuwuoHa. 0 - Call onuwnon,1 - Put onuuoH
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Mone Tun OnucaHune

strike d16.5 LleHa cTpaiik

roundto i4 KonnuecTtBo 3HaKoB nocsne 3anaToli B LeHe

min_step dl6.5 MUWHMMasTbHBINA War npemnm

lot_volume i4 K-BO egnHuUL, 6a30BOro akTMBa B MHCTPYMEHTE

step_price d16.5 CToumOoCTb LWara npemMumn

d_pg t [Jlata oKoH4YaHWs1 o6paLleHnst MHCTPYMeHTa

d_exec_beg t [Jata Hayana akcnmpauuym MHCTPyMeHTa

d_exec_end t [lata oKOHYaHWsA 3KCMMpaLumn MHCTPYMeHTa

signs i4 [Mone npusHakos

last_cl_quote d16.5 PacueTHas LleHa (TeopeTuyeckas LeHa onumoHa) nocne nocnefHero Kiu-
puHra

bgo_buy dl6.2 Basosoe 'O nog, nokynky MapXxmpyemMmoro ornuuoHa

base_isin_id i4 Uncnosoii ngeHTnudunkaTop 6a3oBoro MHCTpyMeHTa

d_start t [ata BBOAa UHCTpPyMEHTA B 06paLleHne

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

MpumeyaHus:

« [Mone signs siBNsieTCA GUTOBOW MacKOi U MPUHMMAET CNeayoLme 3HaYeHus:

0x01 Tlpu3HaK TOProB/v B BEYEPHIOKD CECCUIO

0x02 Mapxvpyemsbiii (1) nnn ¢ ynnatoi npemumu (0)
0x10 [lpu3HaK aHOHVMHOW TOProB/N

0x20 [Npu3HaK HeaHOHVMHOW TOProB/N

0x40  Tpu3HaK TOProB/IN B OCHOBHYH) CECCUID

« lone exch_pay 6ynet yaaneHo yepes aa penusa nocne 6.0. Komuccum HyxHo 6pate n3 FORTS_FEERATE_REPL.

4.16.1.2. Ta6nuya opt_vch: CnpaBoO4YHUK TOPryemMbIiX aKTUBOB

Tabnuua coaepXuT CnpaBoyHUK 6a30BbIX KOHTPAKTOB A/18 UHCTPYMEHTOB.

Tab6n. 65. Mona Tabnuybl opt_vch

Mone Tun OnucaHve

repllD i8 Cnyxe6Hoe none noAcucTeMbl pennkaumm
replRev i8 CnyxebHoe none NogcucTeMbl penkaumm
replAct i8 CnyxebHoe none nogcucTembl penkaumm
code_vcb c25 Ko 6a30B0Oro aktnea

name c75 HanmeHoBaHve

exec_type cl Tvin ncnonHexHua

curr c3 Bastota nnatexa

trade_scheme cl dopma Topros

rate_id i4 MaeHTudomkarop Kypca

4.16.1.3. Ta6nuua opt_rejected_orders: OTBeprHyTble B K/IMPUHT 3aABKU

Tab6n. 66. Mona Ta6nuybl opt_rejected_orders

Mone Tun OnucaHue

repliD i8 CnyxebHoe none nofcucTeMbl pennkaumm
replRev i8 CnyxebHoe nose nogcucTeMbl pensmkawmm
replAct i8 CnyxebHoe none nogcucTembl penkaumm
order_id i8 Homep 3asBku

sess_id i4 MaeHTudmkaTop TOprosoii ceccum
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Mone Twvn OnucaHvne

moment t Bpems nsmeHeHus cCoCTOAHMSA 3asBKn

isin_id i4 YHVKasbHbIN YACIOBOW UAEHTUUKATOP NHCTPYMEHTA
client_code c7 Kop knuneHTa

dir i1 HanpaeneHne

Xamount i8 O6bEM, KONNYECTBO €AVNHUL, MHCTPYMEHTa

price d16.5 Llena

date_exp t [aTta ncreueHus 3asBku

id_ord1 i8 Homep nepBoli 3asBku

moment_reject t Bpewms, korga 3asBka 6bi1a 0TBeprHyTa

ret_code i4 Kog, Bo3Bpara npoLeaypbl nepenocTaHoBKM
ret_message c255 TekCT coobLeHns 0 MpUYMHE OTBEPXEHUS 3a1BKU NPU NepenocTaHoBKe
comment c20 KommeHTapuii Tpeligepa

login_from c20 JlorvH nonb3oBarens, NoCcTaBMBLLErO 3aABKY

ext_id i4 BHeLLHWiA Homep

4.16.1.4. Ta6nuua opt_intercl_info: nHcpopmayma o BM, paccuntaHHoli nNo pesysibTataM NPOM. KIMPUHra

Ta6n. 67. NMonsa Ta6nuubl opt_intercl_info

Mone Tun OnucaHne

repliD i8 CnyxebHoe none nogcucTembl penkaumm

replRev i8 CnyxebHoe none nofAcucTeMbl peninkawmm

replAct i8 CnyxebHoe nose nogcucTeMbl penmkawmm

isin_id i4 YHVKa/TbHbIN YACOBOW UAEHTUNKATOP NHCTPYMEHTa

client_code c7 Kog, kineHTa

vm_intercl d16.2 BapunaunoHHasa Mapxa, cnncaHHas uav nosiydeHHas B npom. KIIMPUHT

4.16.1.5. Ta6nuua opt_exp_orders: 3asBKU Ha aKCnupayuio

Ta6n. 68. NMonsa Ta6nuubl opt_exp_orders

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTembl penmkaumm
replRev i8 CnyxebHoe none noAcMcTeMbl penkaumm
replAct i8 CnyxebHoe nose nofcucTeMbl pennkasmm
exporder_id i8 M aeHTudmkaTop 3asBKM Ha aKcnupauuo
client_code c7 Koga knneHTa

isin_id i4 YHVKa/TbHbIN YACTOBOW UAEHTUMNKATOP NHCTPYMEHTa
xamount i8 KonnuectBo akcnmpmpyeMbix No3uLuii
sess_id i4 MaeHTudmkaTop TOproBoii ceccum

date t [ata v Bpems

xamount_apply i8 Kon-Bo B 3asiBKax Ha MOMEHT MPOM.K/IMPUHra

4.16.1.6. Ta6nuuya sys_events: Ta6nuya coobITUiA

Ta6n. 69. Mona Tabnuubl sys_events

Mone Tun OnucaHvne

repllD i8 Cnyxe6bHoe none nofAcucTembl penkaumm
replRev i8 CnyxebHoe nose nogcucTeMbl penkaumm
replAct i8 CnyxebHoe none nogcMcTeMbl pennkaumm
event_id i8 YHUKasbHbIN MAEHTUMKATOP COObITUSA
sess_id i4 Homep ceccumn

event_type i4 Tun cobbITus
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Mone Twvn OnucaHvne
message c64 OnucaHune cobbITUSA
MpumeyaHus:

» BO3MOXHbIe TWMbI COBLITUI
event_type=1
message = "session_data_ready"
3akoHueHa 3arpyska AaHHbIX U3 KMPYUHIOBOW CUCTEMbI B TOPTrOBYIO Nepes, HayasioM HOBOW TOProBoli ceccum
event_type =2
message = "intraday_clearing_finished"
Bce pacueTHble npoueaypbl B NPOMKINPUHIE 3aKOHYEHbI
event_type = 4
message = "intraday_clearing_started"
Hauano npomknmpuxra
event_type =5
message = "clearing_started"
Hayano 0CHOBHOro KnnpuHra
event_type =6
message = "extension_of_limits_finished"
Pa3gsukka TMMUTOB 3aKOHYeHa
event_type = 8

message = "broker_recalc_finished"
[leHexHble cpeacTBa nocsie NPOMK/MPUHIA NepecyuTaHsbl

4.17. Notok FORTS_MISCINFO_REPL - lononHuTtesibHas crnpaBo4vHasi UH-
¢opmauyusn
4.17.1. Cxema gaHHbIX
Ta6nuupi:
« volat_coeff - Ta6nmua ¢ koachthmumeHTaM1 BONATUALHOCTH
4.17.1.1. Ta6nuua volat_coeff: Tabnuya ¢ koachurumeHTamm BoNaTUIbHOCTU

Ta6n. 70. Nona Ta6nuybl volat_coeff

Mone Tun OnucaHue

repllD i8 CnyxebHoe nose nogcucTeMbl penmkalmm

replRev i8 CnyxebHoe none noAcucTeMbl penkaumm

replAct i8 CnyxebHoe none nogcucTeMbl penkaumm

isin_id i4 YHVKa/IbHbIN YACOBOW UAEHTUMNKATOP NHCTPYMEHTA

a d16.10 KoadpchumeHT A napameTpuyeckoli KpUBO BONaTUIbLHOCTH
b d16.10 KoadpchuumeHT B napameTpuyeckoli KpUBoi BONaTuibHOCTH
c d16.10 KoadpchuumeHT C napamMeTpriecKoii KpuBoii BONaTUIbHOCTH
d d16.10 KoadhchuumeHT D napameTpryecKoin Kpnusoli BONaTubHOCTH
e d16.10 KoapchumeHT E napameTpuyeckoli KpUBoii BONaTuibHOCTH
S d16.10 KoadpchuumeHT S napameTpuyeckoli KpUBoi BONaTUIbHOCTH

4.18. Notok FORTS_MM_REPL - UHdhopmauua 06 ob6asarenscreax MM

4.18.1. Cxema gaHHbIX
Tabnuupbl:
» fut_MM_info - O6s13aTtensctBa MM no gobtovepcam
* opt_MM_info - O6s3arenscTea MM no onuuoHam

* cs_mm_rule - Tabnuua c MHCTPYMeHTaMU AN1sl NepecyeTa LeHTpasIbHOro cTpaiika
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« mm_agreement_filter - Tabnuua c Homepamm 1 TUNaMu [OTOBOPOB Ha OKa3aHWe MapKeT-Menkepckux ycyr

Taén. 71. Nona tTaénuybl fut_ MM_info

4.18.1.1. Ta6nuya fut_MM_info: O6a3arenscTBa MM no chbtouepcam

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTemMbl penkaumm

replRev i8 CnyxebHoe nose nofcucTeMbl pennkasmm

replAct i8 CnyxebHoe none noAcucTeMbl penimkaumm

isin_id i4 YHVKa/TbHbIN YACTOBOW UAEHTUUNKATOP NHCTPYMEHTa

sess_id i4 MaeHTndmkaTop TOproBoi ceccum

spread d16.5 Cnpep B NyHKTax

price_edge_sell d16.5 LleHa xyfLuei 3asBK/ Ha NPOAaxy, BoLleALleli B crnipes,
xamount_sells i8 Kon-Bo KOHTPaKTOB B 3asiBkax Ha Npofaxy, BXOAALMX B Crpes,
price_edge_buy d16.5 LleHa xyfLuei 3asnBk/ Ha MOKYMKy, BoLleALlen B cnpeq,

xamount_buys i8 Kon-Bo KOHTPaKTOB B 3asiBKax Ha MOKYMKY, BXOAALLMX B crpes,
mm_spread d16.5 Cnipef no gorosopy

Xmm_amount i8 Kon-Bo no gorosopy

spread_sign i1 MpusHak: 1 — cnpef He gepxutcs, 0 — aepxuTca

amount_sign i1 MpusHak: 1 — Kon-Bo He Aepxutcs, 0 — aepxunTca

percent_time d6.2 MpoueHT BbiNonHeHUs ObA3aTensCTB

period_start t Hauano nepuoga gevicteus npasnn MM

period_end t OkoHuaHue nepuoga feictens npasun MM

client_code c7 Ko knneHTa

active_sign i4 Mpu3Hak: 1 — 3anuck yganeHa (Ctana He akTuBHa), 0 — akTUBHA
fulfil_min d6.2 MpOLEHT MUHUMA/ILHOTO UCMOSTHEHUS 06513aTeNbCTB 3a TOProBYH CECCUI0
fulfil_partial d6.2 [MpOLEHT YaCTUYHOTO NCMOMHEHN 06A3aTeNbCTB 3a TOProByH CECCUID
fulfil_total d6.2 MpoueHT NOMHOro NCNOMHEHNSA 0683aTe/bCTB 3a TOProBY CECCUIO
is_fulfil_min i1 Mpy3HaK MUHUMa/IbHOTO UCMOSTHEHNS 06S13aTEeNbCTB B TEKYLLMIA MOMEHT
is_fulfil_partial i1 Mpu3HaK 4acTUYHOIO UCMOSTHEHNS 06513aTeNbCTB B TEKYLLMIA MOMEHT
is_fulfil_total i1 Mpu3HaK NOAHOrO NCNOMHEHNS 06A3aTeNbCTB B TEKYLLMIA MOMEHT
agmt_id i4 MpeHTndmkatop obasatensctsa MM

is_rf i1 Mpu3Hak 06a3aTebCTBa pacyeTHOW hupMbl

id_group i4 MaeHTndmkaTop MapkeT-MelikepcKoli CBA3KM

MpumeyaHus: B Tabnuue fut MM_info notoka FORTS_MM_REPL TpaHcnunpytoTcsi 06s13aTenscTBa MapKeT-MeinkepoB ¢ AeTanmsaumen 1o
CeMV3Ha4YHOro K/IMEHTCKOrO KoAa.

4.18.1.2. Ta6nuua opt MM_info: O6sa3aTtenbcTea MM no onunoHam

Ta6n. 72. Nona ta6nuybl opt_MM_info

Mone Tun OnucaHue

repllD i8 CnyxebHoe nosne nogcucTeMbl penmkalmm

replRev i8 Cnyxe6Hoe none noAcucTemMbl penkaumm

replAct i8 CnyxebHoe none nogcucTembl penkaumm

isin_id i4 YHVKa/TbHbIN YACTOBOW UAEHTUMDNKATOP NHCTPYMEHTa
sess_id i4 MaeHTudmkaTop TOprosoii ceccum

spread d16.5 Cnpef B NyHKTax

price_edge_sell d16.5 LleHa xyaLuei 3asaBK/ Ha NMPOAAXY, BOLeALLel B Crpes,
xamount_sells i8 Kon-BO KOHTPaKTOB B 3asiBKax Ha NPOAaXy, BXOAALLMX B CMPes,
price_edge_buy d16.5 LleHa xygLueii 3asBK/ Ha MOKYTKy, BOLLIeALIei B cnpes,
xamount_buys i8 Kon-Bo KOHTPaKTOB B 3asiBKax Ha MOKYMKY, BXOAALLMX B Crpes,
mm_spread d16.5 Cnpeg no gorosopy
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Mone Tun OnucaHune

Xmm_amount i8 Kon-so no gorosopy

spread_sign i1 MpusHak: 1 — cnpef He gepxunTtcs, 0 — aepxurca

amount_sign i1 Mpu3Hak: 1 — Kon-Bo He aepxuTtcs, 0 — aepxutca

percent_time d6.2 MpoueHT BbINosHeHMs O6s3aTeNsLCTB

period_start t Hauano nepuoga felictemsi npasun MM

period_end t OkoHuaHue nepuoga feicteusi npasun MM

client_code c7 Kop knuneHTa

cstrike_offset d16.5 CmeLleHne 0T LeHTpasibHOro cTpaiika

active_sign i4 Mpu3Hak: 1 — 3anuck yganeHa (Ctasa He akTuBHa), 0 — akTuBHa
fulfil_min d6.2 MpoLEeHT MUHUMATLHOTO UCNONHEHUSI 06A3aTeNbCTB 3a TOProByHO CECCUID
fulfil_partial d6.2 [MpOLEHT YaCTNUYHOrO UCMOMHEHUSI 0653aTEeNbLCTB 3a TOPrOBYH CECCUID
fulfil_total d6.2 [MpOLEHT NOHOTO UCMONTHEHNST 0683aTeNbCTB 3a TOProBYH CECCUID
is_fulfil_min i1 MpW3HaK MMHUMaNbHOTO UCMNOMHEHNUS 06A3aTeNbCTB B TEKYLLMIA MOMEHT
is_fulfil_partial i1 Mpu3HaK YaCTUYHOTO UCMOSTHEHUS 06S13aTENbCTB B TEKYLLMIA MOMEHT
is_fulfil_total i1 Mpu3HaK NOMHOrO NCNOMHEeHUS 06A3aTeNbCTB B TEKYLLMIA MOMEHT
agmt_id i4 MaeHTndmkatop o6si3atensctea MM

is_rf i1 Mpu3Hak 06s13aTeNnbCTBa pacyeTHoO rpMbl

id_group i4 MaeHTndmkaTop MapkeT-MelikepcKoli CBA3KM

MpumeyaHus: B Tabnuue opt_ MM_info notoka FORTS_MM_REPL TpaHciupytoTcs 06s3aTenbcTBa MapkeT-MeikepoB ¢ geTanusauunen o

CEMN3HAYHOIO KJ/TMEHTCKOro Koga.

4.18.1.3. Ta6nuya cs_mm_rule: Tabnuuya ¢ UHCTPyMeHTaMu A4J18 nepecyeTa LLeHTPa/IbHOro cTpaika

Ta6n. 73. Nona Tabnuubl cs_mm_rule

Mone Tun OnucaHve

repliD i8 CnyxebHoe nosne nogcucTeMsl penmkawmm

replRev i8 Cnyxe6bHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe none nogcucTembl penkaumm

sess_id i4 MaeHTudmkaTop TOprosoii ceccum

client_code c4 Ko knneHTa

isin_id i4 YHVKa/TbHbIN YACTOBOW UAEHTUMNKATOP NHCTPYMEHTa

4.18.1.4. Ta6nuuya mm_agreement_filter: Ta6nuua c Homepamu 1 TUNamMmn LOrOBOPOB HA OKasaHWe MapKeT-Mei-

KepPCKuUx ycnyr

Ta6n. 74. NMonsa Taénuubl mm_agreement_filter

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTembl penvkaumm
replRev i8 CnyxebHoe none nofAcucTeMbl pennkawmm
replAct i8 CnyxebHoe nose nogcucTeMbl penmkawmm
agmt_id i4 MpaeHTndomkaTop gorosopa

is_fut i1 Tun obsAsarenscTBa

agreement c50 Homep porosopa

client_code c7 Ko knueHTa

4.19. Notok FORTS_CLR_REPL - KnupuHrosas nHopmauyus

4.19.1. Cxema gaHHbIX
Tabnmupl:
* money_clearing - KnveHTckne AeHbrv B KNMpUHre

« clr_rate - Kypcbl Ba/lOT U UHAEKCOB
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« fut_pos - MHhopMaLMs 0 NO3ULMOHHOM COCTOSIHWAM HA MOMEHT BeUYEpHEro KAMpKHra no gblouepcam

e opt_pos - VIHCbOpMaUMﬂ 0 NO3NUMOHHOM COCTOAHUN Ha MOMEHT BEYEpPHEro K/aMpuHra no onuuvoHam

« fut_sess_settl - PacyeTHble LeHbl N0 hblovepcam
¢ opt_sess_settl - pacyeTHble LeHbl N0 ONUMOHaM
» pledge_details - Tabnvua getanmsaumm 3a10ros

« money_clearing_sa - KnMeHTCkue AeHbIV B KMPUHTe

. fut_pos_sa - VIH(*)OpMaLI,VIFI 0 NO3NUMOHHOM COCTOAHUN Ha MOMEHT BEYEpPHEro KAnpuHra no d)bioqepcaM

* 0opt_pos_sa - MHGopMaLus 0 NO3ULMOHHOM COCTOSIHUM Ha MOMEHT BEUEPHETO K/IMPUHTA MO OMLOHaM

» sys_events - Tabnmua cobbITHiA

4.19.1.1. Ta6nuya money_clearing: KnmeHTcKne feHbrv B KIUPUHre

Ta6n. 75. NMonsa Ta6nuubl money_clearing

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nofcucTeMbl pennkaumm

replRev i8 CnyxebHoe nose nogcucTeMbl penmkawmm

replAct i8 Cnyxe6bHoe none nogcucTembl penkaumm

client_code c7 Kog, kineHTa

share i1 Tun cueta

amount_beg d16.2 [eHer Ha Havano aHA

vm d16.2 BapuauuoHHas mapxa, BK/IoYas BapyaLMoHHYI0 Mapxy Nno mapxvpye-
MbIM OMLMOHaM

premium d16.2 OnunoHHasa npemua

pay d16.2 [BwxeHune no cuety

fee_fut d16.2 dbroyepcHbIli GrpxeBoli cbop

fee_opt d16.2 OnuMOHHbI BrpxeBoii coop

go d16.2 CymmapHoe MO no chbroyepcam 1 onuyuoHam

amount_end d21.2 Ha KoHeL, AHA

free d22.2 CB060OAHO cpeacTs

4.19.1.2. Ta6nuuya clr_rate: Kypcbl Bas1lOT 1 UHAEKCOB

Ta6n. 76. NMonsa Ta6nuubl clr_rate

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTeMbl penimkaumm
replRev i8 CnyxebHoe nosne nogcucTeMbl penmkalmm
replAct i8 CnyxebHoe none noAcucTembl pennkawumm

rate d16.5 3HayeHve nHgekca

moment t MOMEHT hMKCMpPOBaHWSA 3HaYEHUS

signs i1 MpuW3Hakn, COOTBETCTBYIOLLME AAHHOMY 3HAYEHWIO
sess_id i4 MaeHTndomkaTop TOproBoii ceccum

rate_id i4 MpeHTndmkaTop kypca

4.19.1.3. Ta6nuua fut_pos: nidopmaymsa 0 NO3MLMOHHOM COCTOSTHUM HA MOMEHT BeUepHero KIMpuHra no bio-

yepcam

Ta6n. 77. Nonsa Taénuubl fut_pos

Mone Tun OnucaHve

repllD i8 CnyxebHoe nose nogcucTeMbl penmkawmm
replRev i8 Cnyxe6Hoe none noAcucTembl penvkaumm
replAct i8 CnyxebHoe none nogcucTembl penkaumm

101




Lnto3 SPECTRA Plaza-2

Mone Tun OnucaHune

isin_id i4 YHUWKasIbHbI YNCI0BOI MAEHTUIMKATOP MHCTPYMEHTa

sess_id i4 MaeHTudmkaTop TOproBoii ceccum

isin c25 CVIMBO/IbHbIN KO UHCTPYMEHTA

client_code c7 Koga knneHta

account i1 Tun cyeta (0 - P®; 1 - B®P; 2 - kNMeHT)

Xpos_beg i8 Mo3numa Ha Havyano aHA

xpos_end i8 Mo3nymnsa Ha KoHewl, AHA

vm d16.2 CymmapHas BM no vtoram OCHOBHOIO KMPWHIa ANs KnveHTa/thmpmbl v
MHCTpyMeHTa

fee d16.2 CyMMapHblIii c6op AN KnmeHTa/pupmbl M MHCTPYMEHTa

accum_go d16.2 HakonneHHsbii M

fee_ex d16.2 BuipxeBsoii c6op

vat_ex d16.2 H/AC B cocTaBe 6upxeBoro céopa

fee_cc d16.2 KnupwuHrosblli c6op

vat_cc d16.2 HAC B cocTaBe KNMPUHIOBOro cbopa

4.19.1.4. Ta6nuua opt_pos: UHcpopmMaLmsi 0 NO3ULUOHHOM COCTOSHUN Ha MOMEHT BEYEPHEr0 K/IMPUHra no onuu-

OHaM

Ta6n. 78. Mona Tabnuubl opt_pos

Mone Tun OnucaHue

repllD i8 CnyxebHoe nose nogcucTeMbl penmkawmm

replRev i8 CnyxebHoe none noAcucTembl penkaumm

replAct i8 CnyxebHoe none nogcucTembl penkaumm

isin_id i4 YHWKasIbHbI YNCI0BOI MAEHTUIMKATOP MHCTPYMEHTa

sess_id i4 MaeHTndmkaTop TOproeoii ceccum

isin c25 CVIMBO/IbHbIN KO UHCTPYMEHTA

client_code c7 Koga knneHTa

account i1 Tun cyeta (0 - P®; 1 - B®; 2 - KNMeEHT)

Xpos_beg i8 Mo3numa Ha Havyano AHA

xpos_end i8 Mo3numnsa Ha KoHew, AHA

vm d16.2 CymmapHast BM no ntoram OCHOBHOIO KAMPUHIa A1 KAMeHTa/mpMbl 1
nHcTpymeHTa. PaBHo cymme noneii VAR_MARG_P n VAR_MARG_D

fee d16.2 CymMapHblii c60p Ans KnmeHTa/thupMbl 1 HCTpyMeHTa. CoBnagaer ¢ no-
nem SBOR u3 ot4yeToB

fee_ex d16.2 BupxeBoii c6op

vat_ex d16.2 HAC B cocTaBe 6upxeBoro cbopa

fee_cc d16.2 KnvpwuHroBblili c6op

vat_cc d16.2 HAC B cocTaBe KNMPUHIOBOrO cbopa

4.19.1.5. Ta6nuua fut_sess_settl: PacueTHble LeHbl N0 hblouepcam

Ta6n. 79. Nona ta6nuybl fut_sess_settl

Mone Tun Onucaxne

repliD i8 CnyxebHoe none nogcucTeMbl penkaumm

replRev i8 CnyxebHoe nosne nogcucTeMbl penmkalmm

replAct i8 CnyxebHoe none nofAcucTemMbl pennkaumm

sess_id i4 MaeHTndomkaTop TOproBoii ceccum

date_clr t [ata knvpuHra

isin c25 CVMBO/IbHbIN KOL MHCTPYMEHTA

isin_id i4 YHVKasbHbIN YACTOBOW UAEHTUUKATOP NHCTPYMEHTA
settl_price d16.5 PacueTHas LeHa
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4.19.1.6. Ta6nuuya opt_sess_settl: pacueTHble LeHbI NO ONUMoOHam

Ta6n. 80. Monsa Ta6nuubl opt_sess_settl

Mone Tun OnucaHue

repllD i8 CnyxebHoe nosne nogcucTeMbl penmkawmm

replRev i8 Cnyxe6bHoe none noAcucTemMbl pennkawumm

replAct i8 CnyxebHoe none nogcucTembl penkaumm

sess_id i4 MaeHTndmkaTop TOproBoii ceccum

date_clr t [Jata knupuHra

isin c25 CVMBO/IbHbIN KO UHCTPYMEHTA

isin_id i4 YHVKaJTbHbIN YACOBO NAEHTUGIMKATOP NCTPYMEHTA
volat d16.5 BonatnnbHoCcTb onuvoHa

theor_price d16.5 TeopeTnyeckas LeHa onuuoHa

4.19.1.7. Ta6nuua pledge_details: Ta6nuua getannsauyum 3asioros

Ta6n. 81. NMons ta6nuubl pledge_details

Mone Tun OnucaHvne

repllD i8 CnyxebHoe nose nogcucTeMbl penimkalmm

replRev i8 Cnyxe6bHoe none noAcucTembl penkaumm

replAct i8 CnyxebHoe nosie NoacuUcTeMbl penmkalmm

client_code c7 Kog, knneHTa

pledge_name c10 Kop nHocTpaHHO BasTioThl MW LIEHHOW Bymaru

xamount_beg d26.2 KonuyecTBo LieHHbIX Bymar nim MHOCTPaHHOM BaslloThbl HA Havaslo ceccum

xpay d26.2 Cymma BBO/0B-BbIBOAOB B LUTYKax LEHHbIX 6ymMar Wiy MHOCTPaHHOM Ba-
NOThI

xamount d26.2 KonmuecTBO LiEHHbIX GyMar Uan MHOCTPAHHOM BaslloTbl HA TEKYLLUWIA MO-
MEHT

rate d16.5 OueHOoYHasa CTOMMOCTb eUHULLbI MHOCTPAHHOW BastoTbl UAWN OAHOW LieH-
Hoi1 Bymaru B pyonsx Po

xamount_beg_money d26.2 KonnuecTtBo LieHHbIX Bymar nim MHOCTPaHHOM BaoTbl Ha Ha4Yaslo ceccum
B pybnsx P

Xpay_money d26.2 CymMma BBOA0B-BbIBOA0OB B LUTYKax LEHHbIX 6ymMar Wi MHOCTPaHHOM Ba-
NoTbI B py6nsx PO

xamount_money d26.2 KonmyecTBO LiEHHbIX GyMar Uav MHOCTPAHHOM BaslloTbl HA TEKYLLUWIA MO-
MEHT B py6nisix P®

com_ensure i1 Tun cpeacTs obecneveHuns

MpumeyaHus:

« [one amount_money - KonnM4ecTBO LieHHbIX ByMar nam MHOCTpaHHOI BasTloThbl HAa TEKYLLMIA MOMeHT (B pybnsax P®) (paccuntbiBaeTcs
Kak «amount» * «rate»)

» lMone amount_beg_money - KoNnyecTBO LEHHBIX Bymar Uan MHOCTPaHHOM BasliOThl HA HaYaslo ceccuu (B pyonsx P®) (paccuntbiBaeTcst
KaK «amount_beg» * «rate»)

« lMone pay_money - CyMmMa BBOZI0B-BbIBOAIOB B LUTYKAX LEEHHbIX ByMar Uy UHOCTPaHHO BaioTel (B py6nsix P®) (paccumteiBaeTcs Kak
«pay» * «rate»)

« [Mone com_ensure - Tun cpeacTB obecneyeHust:
0 cpeacTtBa YaCTUYHOro obecneveHus;
1 cpeacTsa NnosiHoro obecnevyeHus.
4.19.1.8. Ta6nuuya money_clearing_sa: KnneHTCKne geHbrn B KNNpUHre

Ta6n. 82. NMonsa Ta6nuubl money_clearing_sa

Mone Tun OnucaHue
repllD i8

Cnyxe6Hoe nosie NoACUCTEMbI PENMKALMN
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Mone Tun OnucaHune

replRev i8 CnyxebHoe none nofcucTeMbl pennkaumm
replAct i8 CnyxebHoe nose nogcucTeMbl penmkalmm
settlement_account cl2 PacueTHbIi Kog,

share i1 Twun cyeta. 0 - py6nu, 1 - 3anoru.
amount_beg d26.2 [JeHer Ha Hauano gHA

vm d26.2 BapwuauvoHHas mapxa

premium d26.2 OnunoHHasa npemusa

pay d26.2 [BwKeHne no cyety

fee_fut d26.2 dbloyepcHbIli GrpxeBoii coop

fee_opt d26.2 OnuUMOHHbI BrpXeBoii coop

go d26.2 CymmapHoe 'O no dbtoyepcam v onumoHam
amount_end d26.2 Ha KoHew, gHs

free d26.2 CB060HO CpeacTB

Ta6n. 83. NMonsa ta6nuubl fut_pos_sa

4.19.1.9. Tabnuua fut_pos_sa: nHcpopmaLysi 0 NO3ULMOHHOM COCTOSIHUM Ha MOMEHT BEYEPHEr0 K/IMPUHTa no
chrouepcam

Mone Tun OnucaHue

repliD i8 CnyxebHoe none nofcucTeMbl pennkaumm

replRev i8 CnyxebHoe nose nogcucTeMbl penmkawmm

replAct i8 Cnyxe6bHoe none noAcucTemMbl penkaumm

isin_id i4 YHVKa/TbHbIN YACTOBOW UAEHTUMNKATOP NHCTPYMEHTa

sess_id i4 MaeHTudmKaTop TOproBoii ceccum

isin c25 CVMBO/IbHbIN KO MHCTPYMEHTA

settlement_account cl2 PacueTHbIi Kog,

Xpos_beg i8 Mo3numsa Ha Havyano gHsA

xpos_end i8 Mo3numsa Ha KoHew, AHA

vm d26.2 CymmapHasi BM no ntoram OCHOBHOTO KAMpWUHIa Ans KaveHTa/upMbl v
MHCTPYMEHTA

fee d26.2 CyMMapHbIii c6op ANs KneHTa/dnpmbl ¥ IHCTPYMEHTA

fee_ex d26.2 BupxeBsoii c6op

vat_ex d26.2 HAC B cocTaBe 6upxeBoro c6opa

fee_cc d26.2 KnupwuHrosblii c6op

vat_cc d26.2 HAC B cocTaBe KAMpuUHroBoro cbopa

Ta6n. 84. MNona Ta6nuubl opt_pos_sa

4.19.1.10. Ta6nunuya opt_pos_sa: nHcpopmayms 0 NOSULUOHHOM COCTOAHUN HA MOMEHT BeUEepPHEero KJIMpuHra no
onuuoHam

Mone Tun OnucaHve

repllD i8 CnyxebHoe none nofAcucTembl penkaumm

replRev i8 CnyxebHoe none NogcucTeMbl penkaumm

replAct i8 CnyxebHoe none nogcucTeMbl penkaumm

isin_id i4 YHVKasbHbIN YACOBOW NAEHTUUKATOP NHCTPYMEHTA
sess_id i4 MaeHTrndmkaTop TOproBoii ceccum

isin c25 CVIMBO/IbHbIN KO UHCTPYMEHTA

settlement_account cl2 PacueTHbIli Kog,

Xpos_beg i8 Mo3numa Ha Havyano AHA

xpos_end i8 Mo3numsa Ha koHew, oHA

vm d26.2 CymmMapHast BM no utoram OCHOBHOIO KAVpWHra ANns KneHta/covpmbl v

uHCTpymeHTa. PaBHo cymme noneii VAR_MARG_P n VAR_MARG_D
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Mone Tun OnucaHune

fee d26.2 CyMMapHblii c6op Ans kImeHTa/prpmbl U MHCTpyMeHTa. CoBnagaert ¢ no-
nem SBOR u3 ot4yeToB

fee_ex d26.2 BupxeBsoii c6op

vat_ex d26.2 HAC B cocTaBe 6upxeBoro cbopa

fee_cc d26.2 KnupurHroselii c6op

vat_cc d26.2 HAC B cocTaBe KNMPUHIOBOrO cbopa

4.19.1.11. Ta6nuua sys_events: Tabnuua coobITUiA

Ta6n. 85. NMona Ta6bnuubl sys_events

Mone Tun OnucaHune

repllD i8 CnyxebHoe nose noacucTeMbl pensmkalmm
replRev i8 Cnyxe6bHoe none noAcucTemMbl pennkawmm
replAct i8 CnyxebHoe none nogcucTemMbl penkaumm
event_id i8 YHVKa/bHbIN MAEHTUMKATOP COObITUA
sess_id i4 Homep ceccumn

event_type i4 Tun cobbITus

message c64 OnuncaHue cobbITus

MpumeyaHus:

¢ Bo3MOXHble TUMbl COBLITUIA:

event_type =3

message = "clearing_data_ready"
FOTOBbI laHHbIE NOC/1Ie OCHOBHOTO KNMPUHTa

4.20.1. Cxema gaHHbIX

Tabnuupl:

* rts_index - Tabnuua nHaekcos

4.20.1.1. Ta6nuua rts_index: Tabnuua nHaeKcos

4.20. Notok RTS_INDEX_REPL - bupxeBble UHAEKCbI

Tabnuua coaepXuT AaHHble 0 3HAYEHUSIX GUPXKEBBIX UHAEKCOB.

Ta6n. 86. Mona Taénuybl rts_index

Mone Tun OnucaHve

repliD i8 CnyxebHoe none nogcucTeMbl penkaumm

replRev i8 CnyxebHoe none nofcucTeMbl pennkaumm

replAct i8 CnyxebHoe nose nogcucTeMbl pensmkawmm

name c25 Nma nHpekca

moment t MomeHT nocnegHero pacyera

value di8.4 3HaueHve nHaekca

prev_close_value dis.4 3HaueHve MHAeKca Ha 3aKpbITve npeablayLleil TOproBoii ceccum

open_value dis.4 3HaueHve NHAeKca Ha OTKpPbITUE TekyLeli TOProBoii ceccumn

max_value di8.4 MakcumasibHoe 3HaYeHne NHAEKCA B TEUEHNE TEKYLLEe TOProBoi ceccunm

min_value di8.4 MUWHMMaIbHOE 3HaUYeHVEe NHAEKCa B TEYEHNE TEKYLLIE TOProBoli ceccmm

usd_rate d10.4 [na nHAEeKcoB, B KOTOPbIX YYUTLIBAKTCA Kak py6reBble, Tak U A0nnapo-
Bbl€ LieHbl MHCTPYMEHTOB — KypC py6nsi K lon1apy, UCNosb30BaBLUMAcsA AN
pacueTta

cap dis.4 Kanutanusauusa 6ymar, BXOAALMX B MHAEKC

volume dis.4 O6bEM cAenokK, BXOAALLMX B MHAEKC

value_highprec d18.6 3HaueHve uHAEeKca (3HaYEHNE BbICOKOW TOYHOCTM, 6 3HAKOB Nocsie 3ans-

TOIA)
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Mone Tun OnucaHue

prev_close_value_highprec d18.6 3HaueHVe MHAEKCa Ha 3akpbiTve npeapblayLeli TOproBoi ceccum (3Have-
HWe BbICOKOM TOYHOCTK, 6 3HAKOB MNoc/e 3ansiToi).

open_value_highprec d18.6 3HaueHVe nHAeKca Ha OTKPbITUE TEKYLLEV TOProBoiA ceccum (3Ha4YeHMe Bbl-
COKOIi TOYHOCTK, 6 3HAKOB NOC/e 3ansToi).

max_value_highprec d18.6 MakcrMmanbHoe 3HavyeHne MHAeKca B TeYeHre TekyLleil TOproBoli ceccum
(3HayYeHne BbICOKOI TOYHOCTM, 6 3HAKOB Nocse 3ansToNn).

min_value_highprec d18.6 MvHUManbHOEe 3HaYeHMe MHOEKCA B TEUEHWe TeKyLlell TOProBoi ceccum
(3HayeHne BbICOKOW TOUHOCTH, 6 3HAKOB NOC/e 3ansTon).

4.21. Notok FORTS_VM_REPL - BapnaynoHHaa mapxa

4.21.1. Cxema gaHHbIX
Tabnuupl:
 fut_vm - BaprauunoHHaa mapxa no dbrodepcam
* opt_vm - BapunaLunoHHast mapxa no onuuoHam
« fut_vm_sa - BaprauunoHHas mapxa no cpbtovepcam
. opt_vm_sa - BapVIaLI,VIOHHaFI Mapxa no onunoHam
4.21.1.1. Ta6nuua fut_vm: BapuaynoHHasa mapxa no dbrouepcam

Ta6n. 87. Mona taénuubl fut_vm

Mone Tun OnucaHvne

repllD i8 CnyxebHoe none nNoAcucTeMbl penimkaumm

replRev i8 CnyxebHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe none nogcucTembl penkaumm

isin_id i4 YHWKa/IbHbI YNCI0BOIN MAEHTUIMKATOP MHCTPYMEHTa

sess_id i4 MaeHTudmkaTop TOproBoii ceccum

client_code c7 Koga knneHTa

vm d16.5 HakonneHHas no caenkam sapuauyoHHas mapxa no gobloyepcam, paccum-
TaHHas no TekyLel KOTMPOBKe

vm_real d16.5 HakonneHHas no caenkam BapraumoHHas mapxa no goblovepcam, paccum-
TaHHas no TekyLell PbIHOYHOW KOTUPOBKE

4.21.1.2. Ta6nuua opt_vm: BapnaunoHHas mapxa rno onumoHam

Ta6n. 88. Monsa Taénuubl opt_vm

Mone Tun OnucaHve

repllD i8 CnyxebHoe none noAcucTeMbl penikaumm

replRev i8 CnyxebHoe nose nogcucTeMbl penkaumm

replAct i8 CnyxebHoe none nogcucTembl pennkaumm

isin_id i4 YHWKasIbHbIA YNCI0BOIN MAEHTUIMKATOP MHCTPYMEHTa

sess_id i4 MaeHTrudmkaTop TOproBoii ceccum

client_code c7 Koga knneHTa

vm d16.5 HakonneHHas no caenkam BapuauvoHHas Mapxa no MapxvpyemMbim on-
LMOoHaM, paccumTaHHas no TekyLLen ONUMOHHON KOTUPOBKe

vm_real d16.5 HakonneHHast no caenkam BapualyioHHas MapXa no MapxupyembiM on-
LiyoHam, paccyMTaHHas no TekyLLei OnuMOoHHOM KOTUPOBKe

4.21.1.3. Ta6nuuya fut_vm_sa: BapuaunoHHasa mapxxa no ¢pbrouepcam

Ta6n. 89. Mona ta6nuybl fut_vm_sa

Mone Tun OnucaHvne
repllD i8 Cnyxe6bHoe none nofAcucTemMbl pennkawumm
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

settlement_account cl2 PacueTHbIi Kog,

vm d26.2 HakonneHHas no caenkam sapnauyoHHas mapxa no bloyepcam, paccum-
TaHHas no TekyLell KOTMPOBKe

vm_real d26.2 HakonneHHas no caenkam BaprauMoHHas Mapxa no bloyepcam, paccum-
TaHHasA No TekyLel pbIHOYHOM KOTUPOBKE

4.21.1.4. Ta6nuuya opt_vm_sa: BapuaynoHHasa Mapxa no onuuMoHam

Ta6n. 90. Monsa Ta6nuybl opt_vm_sa

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTembl penvkaumm

replRev i8 CnyxebHoe none nofAcucTeMbl penimkawmm

replAct i8 CnyxebHoe nose nogcucTeMbl penmkawmm

isin_id i4 YHVKa/TbHbIN YACTOBOW UAEHTUUNKATOP NHCTPYMEHTa

sess_id i4 MaeHTndmkaTop TOproBoii ceccum

settlement_account cl2 PacuyeTHbIli Kog,

vm d26.2 HakonneHHast no caenkam BapuauyioHHas Mapxa no MapxupyembiM on-
LiMOHaM, paccunTaHHas no TekyLlei OnuMOHHON KOTUPOBKe

vm_real d26.2 HakonneHHas no caenkam BapuaLlyioHHas Mapxa no MapxupyembiM on-
LiMOHaM, paccunTaHHas no TekyLlei OnLUMOHHON KOTVPOBKe

4.22. Notok FORTS VOLAT REPL - BonatusibHOCTb

4.22.1. Cxema gaHHbIX
Tabnuupl:
« volat - BonatunbHOCTb
4.22.1.1. Ta6nuuya volat: BonaTunbHOCTb

Ta6n. 91. Mons Ta6nuubl volat

Mone Tun OnucaHne

repliD i8 CnyxebHoe none nogcucTembl penkaumm
replRev i8 CnyxebHoe none nogcucTembl penkaumm
replAct i8 CnyxebHoe nose nogcucTeMbl penmkalmm
isin_id i4 YHVKa/IbHbIN YACIOBOW UAEHTUUKATOP NHCTPYMEHTA
sess_id i4 MaeHTndmkaTop TOproBoii ceccum

volat d16.5 BonatunbHocTb onuvoHa

theor_price d16.5 TeopeTnyeckas LeHa onuuoHa

theor_price_limit d16.5 TeopeTnyeckas LeHa onuuoHa ¢ y4eTom SIMMUTOB
up_prem d16.5 BepxHuiA IUMUT NpemMmnmn No onuUUoHY

down_prem d16.5 HWKHUIA AMUT NpemMmmn No ONUMOHY

4.23. NMotok FORTS_INFO_REPL - CnpaBo4yHas nHcgpopmauus

4.23.1. Cxema gaHHbIX
Tabnmupl:
e currency_params - NapameTpbl BaNOT
« base_contracts_params - [MapameTpbl 6a30BbIX KOHTPAKTOB

« futures_params - MapameTpb! dhbio4epcoB
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virtual_futures_params - MapameTpbl BUPTyasibHbIX hblo4epCcoB
options_params - [MapameTpbl ONLMOHOB

investor - CnpaBoYHWK K/IMEHTOB

dealer - CnpaBoyHMK hrpM

common_params - NapameTpbl pacyéta N0

option_series_params - VIHdpopMauusi 0 napameTpax ONuUMOHHBIX CEPUIA.

sys_events - Tabnuua cobbITuiA

4.23.1.1. Ta6nuuya currency_params: NMapameTpbl BaJllOT

Ta6n. 92. Monsa Taénuubl currency_params

Mone Tun OnucaHue

repllD i8 CnyxebHoe nosne nogcucTeMbl penmkalmm

replRev i8 Cnyxe6Hoe none noAcucTeMbl pennkaumm

replAct i8 CnyxebHoe none nogcucTeMbl penkaumm

currency_id i1 M aeHTudmkaTop BaskoThl U3 cnpaBoyHKKa rates notoka FUTINFO

radius f Papunyc nameHeHus LeHbl BaUTIOTLI B MPOLLEHTax (onpegensercs B nocnes-
HWiI1 BEUEPHUIA KITUPUHT)

signs i1 Mone dnaros. He ncnosnb3yetcs.

4.23.1.2. Ta6nuua base_contracts_params: MapameTpbl 6a30BbIX KOHTPAKTOB

Ta6n. 93. NMona ta6nuubl base_contracts_params

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTembl penkaumm

replRev i8 CnyxebHoe nose nofcucTeMbl pennkawmm

replAct i8 Cnyxe6Hoe none nNoAcucTeMbl pensimkaumm

code_vcb c25 Kog, 6a30BOro KoHTpakTa

code_mcs c25 Kof MeXKOHTpaKTHOro cnpega

volat_num i1 KonnyecTtso KpMBbIX BONATUIBLHOCTH

subrisk_step f LLlar nogToyek pucka

is_percent i1 Mpu3HaK KOHTpakTa

has_options i1 Mpu3HaK Ha/IMuns ONUMOHOB Ha thblovepc Ha AaHHbIl BA. 0 — HeT onumo-
HOB, 1 — eCTb OMUMOHbI.

percent_rate d16.5 MpoueHTHas cTaBKa (4719 KOHTPAKTOB Ha CTaBKM)

currency_volat d16.5 BonatuibHOCTL Kypca BaslloThl

is_usd i1 Mpu3Hak pacyeTta B fgonnapax

somc f CraBka 'O no HenokpbITbIM NpoAaxam (B py6/sx)

msp_type i1 Tun ctoMmocTu Wwara ueHsl. 0 — dmkcrpoBaHHas, 1 — onpegensercs 3Ha-
YeHreMm nHamKaTopa BaslloThbl.

currency_id i4 M aeHTudmkaTop BasloThl U3 cnpaBoYvHuKa rates notoka FUTINFO

spot_price f Puck-napameTp, o603Havalowmii TEOpeTMUECKYHo LieHy 6a30BOro akTviea
Ha CroTOBOM pbIHKE, NPMBEAEHHYIO K JIOTHOCTW OCHOBHOIO (hbloyepca

mrl f 3HayeHue CTaBKU PbIHOYHOTO pUcka

mr2 f 3HayeHne CTaBKU PbIHOYHOTO pYCKa NEPBOro IMMUTa KOHLEHTpaLmm

mr3 f 3HayeHve CTaBKM PbIHOYHOTO pUCKa BTOPOrO IMMUTA KOHLLeHTpauum

k1 i8 KonnuectBo efunHuL, 6a30BOr0 akTuBa, xapakTepusytoliee [OCTUKEHne
NepBOro NMMMMUTa KOHLIeHTpauum

k2 i8 KonnuectBo egmHuL, 6a30BOro akTuBa, XapakTepusylowee AOCTUKEHNe
BTOPOr0 IMMMTA KOHLEHTpaLmMn

risk_points_n i4 KonunuecTtso cueHapreB ABMKEHUS LieHbl KOHTpakTa cfiesa 1 crnpasa oT
LieHTpa pacyeTta pucka

MpumeyaHus:
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* TMone is_percent MOXeT NPUHUMATL CMeAyioLMe 3HAUeHUs:

0 06bluHbIN (hblouepc

1 npOUEeHTHbI thblovepc

2 (pblouepc Ha NoroAy v 3NeKTPUYECTBO

3 hbrouepc Ha eBPOOGOHAbI

4 dbtoyepc Ha ctasky PEMNO

Ta6n. 94. Nonsa Ta6nuybl futures_params

4.23.1.3. Ta6nuuya futures_params: MapameTpbl (hpblouepcos

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTemMbl penkaumm

replRev i8 CnyxebHoe none nogcucTeMbl pennkaumm

replAct i8 CnyxebHoe nose nofcucTeMbl pensinkawmm

isin c25 M aeHTudmKaTop MHCTpyMeHTa

isin_id i4 YHVKaJTbHbIN YACTOBOW UAEHTUUNKATOP NHCTPYMEHTa
code_vch c25 Kop, 6a30B0Oro KoHTpakTa

settl_price d16.5 PacyeTHas LeHa

spread_aspect i1 Mpu3Hak BXOXAEeHWS B cnpes,

subrisk i1 Mpu3Hak yuyeTa puckoB Mo NOATOYKaM pucka
step_price f LleHa MYHMManbHOrO wara

exp_date t [Jara akcnupauun

settl_price_real d16.5 PeanbHas pacyeTHas LieHa dblovepca

min_step f MVHUManbHbINA War N3MeHeHUs LieHbI

lot i4 KonuuecTtso eanHuL, 6a30BOro aktusa B MHCTPYMEHTe

interest_rate_risk_up

CTaBKa paccornacosaHus MpPOLEHTHOro pucka B CLEHapun OBUXEHUA
CTaBKWN BBEPX

interest_rate_risk_down

CTaBKa paccornacosaHus MNpOLEHTHOro pucka B CLEeHapun OBUXEHUSA
CTaBKN BHU3

time_to_expiration

Bpemsa Ao akcnupauun MHCTpPYMeHTa B f0N1AX roga

normalized_spot

TeopeTnyeckas LeHa 6a30BOro akT1Ba Ha CoTOBOM pPbIHKe B MyHKTaX, Npu-
BEJlEHHAs K pa3MepHOCTWN OCHOBHOIO

MpumeyaHus:

« TMone spread_aspect MOXeT NPUHUMATL CEAyoLMUe 3HAUYEHNS:

0 He BxoauT B cnpep,

2 BX0AuT B MEXMECSAUHBIA cnpes

Ta6n. 95. Mona Ta6nuubl virtual_futures_params

4.23.1.4. Ta6nuua virtual_futures_params: MapameTpbl BUPTya/ibHbIX (hblOYEpPCOB

Mone Tun OnucaHvne

repllD i8 CnyxebHoe nose nogcucTeMbl pensmkawmm
replRev i8 CnyxebHoe none nogcucTembl penkaumm
replAct i8 CnyxebHoe none nogcucTemMbl penkaumm
isin c25 M aeHTndmkaTop MHCTpYMeHTa

isin_base c25 Kog peanbHoro dbtoyepca

a f MapameTp a

b f MapameTp b

c f MapameTp ¢

d f MapameTtp d

e f MapameTtp e
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Mone Tun OnucaHune

exp_date t [Jara sakcnupauumn

use_null_volat i1 Mpu3Hak HyneBoli BONaTUbLHOCTM

S f MapameTp s

strike_step f LLlar cTpaiika

exp_clearings_sa i4 OnpegfenserT, 3a CKOMbKO KTMPUHIOBbIX ceccuii no PK HauHeT 6n1okupoBath-
ca IO, paccuntaHHoe AN Bcero PK no mogenu akcnupauun. YctaHasnum-
BaetcsA HKL.

exp_clearings_bf i4 OnpefensieT, 3a CKO/IbKO K/IMPUHIOBBLIX ceccuit No B® HayHeT G/10KMpo-
BaTbcsa O, paccumtaHHoe AN Beceli B® no mogenu akcnvpauun. YctaHa-
Bnusaetca HKL,.

exp_clearings_cc i4 Onpepenser, 3a CKOMbKO K/IMPUHIOBbIX CECCUIN HAYHETCA NPUMEHEHNe Be-

ca exp_weight ans knveHtos b®. Yctanasnmsaetca HKL,.

volatility _risk

CTaBka AvanasoHa pvcka BonaTuIbHOCTM

volatility_risk_mismatch

CTaBka paccorniacoBaHusi pucka BoMaTUIbHOCTU MeX/y pasHbIMU CpoKa-
MV OMNLMOHHBIX cepuii

time_to_expiration

BpeMsi 10 aKCnMpaLmum UHCTPYMEeHTa B A0/1sX rofa

Ta6n. 96. Mona Ta6nuubl options_params

4.23.1.5. Tabnuua options_params: NMapameTpbl ONLMOHOB

Mone Tun OnucaHve

repllD i8 CnyxebHoe nose nogcucTeMbl penmkawmm

replRev i8 CnyxebHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe none nogcucTembl penvkaumm

isin c25 M aeHTndmkaTop MHCTpYMeHTa

isin_id i4 YHUKasIbHbIN YACOBOW UAEHTUUKATOP NHCTPYMEHTA
isin_base c25 Kog, BupTyansHoro dbtovepca

strike d16.5 CTpaiik onyuoHa

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

settl_price d16.5 PacueTHas LeHa

Ta6n. 97. NMonsa Ta6bnuubl investor

4.23.1.6. Ta6nuua investor: CnpaBoYHUK KJINEHTOB

Mone Tun OnucaHve

repllD i8 CnyxebHoe none nNoAcucTeMbl pensimkaumm

replRev i8 CnyxebHoe none nogcucTeMbl penkaumm

replAct i8 CnyxebHoe none nogcMcTeMbl pennkaumm

client_code c7 Kog, knneHTa

calendar_spread_margin_type i1 Tun MapXxupoBaHUa KasleHAapHbIX CNpesoB Ans kaneHTa. 3 - MonyHeTTo,
4 - HetT0. /icnonb3yemoe ceityac 3HauyeHne

num_clr_2delivery i4 KonnuectBo KNMPWHIOB A0 3KCMMpauun 41s Havana pacyerta cLleHapues
aKcnmpauum.

exp_weight d3.2 Bec cueHapveB akcnupaumu B ntorosom 0.

go_ratio d16.5 KoadhchumeHT ntorosoro O.

no_fut_discount i1 dnar 3anpeLLeHns Ucnob30BaHKA CKUAKU No dblodepcam. 1 - 3anpert, 0

- Het.

Ta6n. 98. Nona Taénuybl dealer

4.23.1.7. Tabnuua dealer: CnpaBo4HUK thupm

Mone Tun OnucaHvne
repllD i8 Cnyxe6bHoe none nofAcucTemMbl pennkawumm
replRev i8 CnyxebHoe none nogcucTemMbl penkaumm
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Mone Tun OnucaHune

replAct i8 CnyxebHoe none nofcucTeMbl pennkaumm

client_code c7 Kof knueHTa

margin_type i1 Pexum mapxvpoBaHusa no pasgenam b®. 3 - MonyHetTo, 4 - HetTo. Vc-
nosib3yemoe celivac 3HauyeHne

calendar_spread_margin_type i1 Tvn MapXupoBaHNsi KasleHAAPHbIX cnpegoB A1 noptdens b&. 3 - MNony-
HeTTO, 4 - HeTT0. Micnonb3yemoe ceiiuyac 3HavyeHne

check_limit_on_withdrawal i1 Mpoeepka pgocTatouHocTn obecneyeHns no BP npu BBOAE/BbIBOAE
cpeacTs. 1 - [a, 0 - HeT. Vcnonb3yemoe ceitvac 3HayeHne

limit_tied_money i1 CooTBeTcTBME TOProBoro numuTta B® cymme cpencts Ha pasgenax bo.
1 - MopaepxmBatb cooTBeTcTBME, O - HesaBucUMBIA (BUPTYasibHbIA) -
MWT. BUpTyasibHbIi TMMUT NO pe3ynbTatam BeHepHEro KNMpUHIa MeHseTcs
TONbKO Ha BENUYMHY AoxofalybbiTka. Micnonb3ayemoe ceilyac 3HaveHne

num_clr_2delivery i4 KonmyecTtBo K/IMPUHIOB [0 aKCnvpauun A8 Havana pacyeta cueHapues
akcnupauuy no b®. Vicnonb3lyemoe ceiivac 3HaueHue

exp_weight d3.2 Bec cueHapuneB akcnvpaummn gns 6o B utorosom 0. Vcnonb3yemoe ceit-
yac 3HayeHve

go_ratio d16.5 KoagpchuumeHT ntorosoro MO ans 6. Vicnonblyemoe celiyac 3HaueHue

no_fut_discount i1 dnar 3anpeLleHns NCnonb3oBaHUs CKUAKM NO dbloyepcam Ans noprdens
B®. 1 - 3anper, 0 - HeT. icnonb3yemoe ceityac 3HaYeHne

num_clr_2delivery_client_default i4 KonmyecTBo K/IMPUHIOB 0 aKCnvpauun 418 Havana pacyeta cueHapues
3KCMMpauym No KAMeHTaMm - 3Ha4eHne no ymonyaHuio. Micnonb3yemoe ceii-
yac 3HavyeHve

exp_weight_client_default d3.2 Bec cueHapueB akcnupaumm B UToroBom O oNst KIMEHTCKUX pas3fesnos -
3HaYeHune no ymonyaHuio. icnonb3yemoe ceiiuac 3HayeHue

no_fut_discount_client_default i1 ®nar 3anpeLleHVs NCnonb3oBaHNsa CKUAKM NO dblovepcam A8 KIMEHTOB

- 3Ha4yeHWe no ymonyaHuto. 1 - 3anpet, 0 - HeT. Mcnonb3yemoe ceiyac
3HauyeHve

Ta6n. 99. Monsa Ta6nvubl common_params

4.23.1.8. Ta6nmya common_params: MapameTtpbl pacuéta O

Mone Tun OnucaHvne

repllD i8 Cnyxe6Hoe none noAcucTeMbl penimkaumm
replRev i8 Cnyxe6bHoe none nogcucTembl penkaumm
replAct i8 CnyxebHoe none nogcucTembl pennkaumm
common_rev i4 Homep peBu3uu - CypporaTHblii ko4

edge_coeff

Ko3aghdhnLMEHT yueTa KpaeBbiX PUCKOB

Ta6n. 100. Monsa Ta6nuubl option_series_params

4.23.1.9. Ta6nuua option_series_params: MNapamMmeTpbl ONLUOHHbIX cepuii

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTeMbl penkaumm
replRev i8 CnyxebHoe none nogcucTeMbl pennkaumm
replAct i8 CnyxebHoe nosne nogcucTeMbl penmkalmm
isin c25 M aeHTudmKaTop MHCTpYMeHTa

isin_base c25 Kop, peanbHoro chbtouepca

a f MapameTp a

b f MapameTp b

c f MapameTp c

d f MapameTp d

e f MapameTp e

exp_date t Jata akcnupauuu

use_null_volat i1 Mpu3Hak HyneBoli BONaTUbLHOCTH

S

MapameTtp s
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Mone Tun OnucaHune

strike_step f Lar cTpaiika

exp_clearings_sa i4 Onpegenser, 3a CKO/IbKO KTMPUHIOBbIX ceccuii no PK HauHeT 6/10k1poBaTh-
ca IO, paccuntaHHoe ansa Bcero PK no mogenu akcnupawmun, YctaHasu-
BaeTcs HKL,

exp_clearings_bf i4 OnpegfensieT, 3a CKO/IbKO K/IMPUHIOBBLIX ceccuii no B® HayHeT 6/10KMpo-
BaTbcs O, paccuutaHHoe A1 Beceli B® no mogenu skcnvpauuun. YctaHa-
Bnusaetca HKL,.

exp_clearings_cc i4 OnpegenserT, 3a CKOMbKO KNMPUHIOBbIX CECCUIT HAYHETCS NPUMEHeHNe Be-
ca exp_weight ans knnentoB b®. Yctanasnmaetcs HKLL.

volatility_risk f CraBKa AnanasoHa pucka BoaTuIbHOCTH

volatility_risk_mismatch f CT1aBKa paccornacoBaHusl pucka BoNaTu/IbHOCTN MeXAY pasHbIMU CpoKa-
MV OMNLMOHHBIX cepuii

time_to_expiration f Bpewms [0 akcnupauuv MHCTpYMEHTa B A0NSAX rofa

4.23.1.10. Tabnuua sys_events: Tabnuua co6bITuii

Ta6n. 101. Mons Ta6nuybl sys_events

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTembl penkaumm
replRev i8 CnyxebHoe none nogcucTembl penkaumm
replAct i8 CnyxebHoe nose nogcucTeMbl penmkalmm
event_type i4 Tun cobbITus

event_id i8 YHVKasTbHbIN MAEHTUMKATOP COObITMSA
sess_id i4 Homep ceccun

message c64 OnuncaHue cobbITUSA

server_time t [Jata v Bpems cepsepa

Mpumeyanus:

* B03MOXHble TUNbI COBbLITUIA
event_type=1
message = "session_data_ready"
3akoHuYeHa 3arpyska AaHHbIX U3 KMPYHIOBOW CUCTeMbI B TOPTrOBYIO Nepes, HayasioM HOBOW TOProBoli ceccum
event_type =6

message = "extension_of_limits_finished"
Pa3,IJ,BI/I)KKa JIMMUTOB 3aKOH4YeHa

4.24. Notok FORTS_TNPENALTY_REPL - NHcdhopmauumsa o coopax 3a TpaH3ak-
umn

4.24.1. Cxema gaHHbIX

Tabnmupl:

» fee_all - Hdpopmaumsa o KonmyecTse HauYMCNEHHbIX 6annoB

» fee_tn - leTannsnpoBaHHas MHCHOPMAaLMSA MO KOSIMYECTBY HEKOPPEKTHbIX TPaH3aKLuii
4.24.1.1. Ta6nuua fee_all: UudhopmaLua o Konnyectse HAYNCNEHHbIX 6a110B

Ta6n. 102. Monsa Ta6nuupbl fee_all

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTembl penkaumm
replRev i8 CnyxebHoe nosie noacuUcTeMbl penmkaymm
replAct i8 CnyxebHoe none nofAcucTeMbl peninkaumm
time i8 Bpewms B popmare YYYYMMddhhmmssSSS
p2login c64 NorwH

sess_id i4 Homep ceccumn
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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: leTanusmpoBaHHas MHOPMALUS NO KOJIMYECTBY HEKOPPEKTHbIX TPaH3aKuuii

Ta6n. 103. Monsa Ta6nuubl fee_tn

Mone Tun OnucaHune

repliD i8 CnyxebHoe nose nogcucTeMbl penmkalmm
replRev i8 CnyxebHoe nose nogcucTeMbl penmkawmm
replAct i8 CnyxebHoe none nogcucTembl penkaumm
time i8 Bpewms B hopmate YYYYMMddhhmmssSSS
p2login c64 NornH

sess_id i4 Homep ceccumn

tn_type i4 Tvin TpaH3akuun

err_code i4 Ko owmn6km

count i4 KonnmuectBo HEKOPPEKTHbIX TPaH3aKL i

4.25. NMNotok MOEX_RATES_REPL - Kypcbl BanloT OH-NanH

4.25.1. Cxema gaHHbIX

Tabnmupl:

 curr_online - 3Ha4eHnsa KypcoB Ba/lOT

4.25.1.1. Ta6nuuya curr_online: 3Ha4eHNA KypcoB Ba/llOT

Ta6n. 104. NMonsa Ta6nuubl curr_online

Mone Tun OnucaHve

repllD i8 Cnyxe6bHoe none nogcucTembl penkaumm
replRev i8 CnyxebHoe none nogcucTembl penkaumm
replAct i8 CnyxebHoe nosne nofcucTeMbl peninkaumm
rate_id i4 MaeHTudmkaTop BasloThl narexa

value d16.5 TekyLUmMii Kypc BanoTbl nnarexa

moment t Bpewms pacuéTa kypca BasIloThl naarexa

4.26. Notok FORTS_FORECASTIM_REPL - lNporHo3 pnuckoB nocrsie BO3MOX-
HOW pasaBMKKU

4.26.1. Cxema gaHHbIX
Tabnuupbl:
» part_sa_forecast - MporHo3 o6vema cBo6oAHbIX cpeacTs Ans PK.

4.26.1.1. Ta6nuua part_sa_forecast: MporHo3 o6bema cBo60aHbIX cpeacTB ansa PK

Ta6n. 105. NMonsa Ta6nuubl part_sa_forecast

Mone Tun OnucaHune

repliD i8 CnyxebHoe nosne nogcucTeMbl penmkawmm

replRev i8 CnyxebHoe none noAcucTeMbl pensikaumm

replAct i8 CnyxebHoe none nogcucTembl penkaumm

settlement_account cl2 PacueTHbIli KOg

money_free d26.2 CB060aHO feHer

MarketDataRev i8 Homep nocnegHero nsmeHeHns faHHbIx (3HaveHue nons replRev) B noto-
Kax 3asBOK W CAENOK, NnonasLlero B pacyeT NporHosa obecneveHus. 3a-
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Mone

Tun

OnucaHue

SAAIBKM N COENKM cO 3HavyeHusmu replRev meHblue, yem MarketDataRev,
yuTeHbl B NporHose. 3asaBkn 1 cAenkn co 3HaveHunsmu replRev 6onbLue,
yem MarketDataRev, HE yuTeHbl B nporHose. MNogpo6Hoe onvcaHne nons
replRev npueefeHo B pasgene 3.3.1. Cnyxe6Hble NoNs penvkaumu.
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5. OnncaHue KomaHpg,

5.1. MeTog FutAddOrder - lobaBneHne 3aABKU

Tun coobueHns: 64

Tvn O0TBETHOrO coo6LeHns: 101

Ta6n. 106. Bxogsauwme napameTpbl

Nmsa napameTtpa Tvn 3HauyeHne no | Onucauvne
YMO/THaHUIO

broker_code c4 Kog, 6pokepckoit dovpmbl

isin c25 Kof MHCTpymeHTa

client_code c3 Kop, knuneHTa

type i4 Bupg 3asBku

dir i4 HanpasneHus 3aaBku

amount i4 KonuuyecTso eanHuL, MHCTpyMeHTa

price cl7 LieHa 3aaBku

comment c20 Mone kommeHTapus. [lo6aBnsieTca B 3asBKy, cAenky. Moxet
MCMO/b30BaTbCA N0 COGCTBEHHOMY YCMOTPEHUIO paspaboTun-
KOB LL/03A.

broker_to c20 Kog, PTC chmpmbl, KOTOPOIA apecoBaHa BHECUCTEMHAS 3asiBKa

ext_id i4 0 BHeLwHWiA HoMep. [lo6aBnsieTcs B 3asiBKy, CAENKY

du i4 0 MpusHak 4Y. lo6aBnseTcs B 3asBKy, CAEMKY

date_exp c8 [ata ncteuenns 3anBkn. [Jo6aBnseTcs B 3asBKy.

hedge i4 0 Mpu3HaK Xapx-3aaBKu

dont_check_money i4 0 Mpu3HaK pacyeTa pMCKOB MO KIMEHTCKOMY pasfeny no JaHHoM
3asBKe

match_ref cl0 TekcT-cBA3Ka A4NA OAHO3HAYHOro COOTBETCTBUA ABYX BCTpPeY-
HbIX aAPEeCHbIX 3asiBOK

Ta6n. 107. Pe3ynbTat BbINO/IHEHUA

Mmsa napameTtpa Tvn 3HayeHune no | OnucaxHvne

YMO/4aHUIO

code i4 Kop Bo3sBpata

message c255 TekcT coobLieHus

order_id i8 Kog 3asiBKM B cucteme

Kogbl Bo3BpaTa KOMaHab!:

0 ycnex BbINO/IHEHWSA onepaLun
[pyroe 3HaueHune oLmbka
MpumeyaHus:

» [Mone type MOXeT NPUHUMATL CReaytoLive 3Ha4YeHUs:
1 KOTMpOBOYHasA 3asBka (OCTaéTcs B o4epeam Nocne YacTUYHOrO CBeAEeHNs)
2 BCTpeyHas 3asBKa (CHUMaEeTCs nocsie NpoBeAeHNs ayKLMoHa)
3 3asBka Fill-or-Kill
* Mone dir MOXeT NpYHMMaTb CneayroLmne 3HaueHms:
1 3asBKa Ha NoKyrnky
2 3asBKa Ha Npoaaxy
* B none price 3afaétcs LeHa 3asiBK/ B CTPOKOBOM Bue ‘nnnnnnnnnn.mmmmm’.

« B none date_exp 3agaétcs fata ucreueHus 3asnsku B Buge 'YYYYMMDD'. Ecnu B kadecTBe AaHHOro napameTtpa nepegaércsa nycras
CTpOKa, TO 3asBKa cunTaeTca 06bI4HON. MNpn 3a8aHHON AaTe 3asBka OyAeT aBToMaTU4ecky NepeBbICTaBIATLCS B CNEAYIOLLYI0 CECCUIO,
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HO - NMoslyyasi Npu 3TOM HOBbIA HOMEp 1 HOBOE BpeMsi. TakuM 06pa3omM NojyyatoTCst «MHOTOAHEBHbIE» 3asiBKU. Bpems ux XUsHu — 4o
UCTeYeHUsl AaThl. 3asBKM C UCTeKLeli AaToli GyayT aBTOMATUYECKU CHUMATLCS NMoc/e 3aBeplueHnst BeuepHeii ceccum (ecv oHa ecTb
B 3TOT [ieHb), YXXe Houblo. Mpy NepeBbICTaBNEHUN AeNaoTCs NPOBEPKY HA HA/IMUME UHCTPYMEHTA, KMeHTa, [0CTAaTOYHOCTU CPEACTB.
JonycTuMblii AuanasoH AaTbl: >= CETOAHSLIHEro AHs, <= OAHOr0 rofa Brnepes,.

« MapameTp 3asBkv dont_check_moneynpyHumMaeT criefytoLime 3Ha4eHNs::
« 0 - NpoBepsATbL 06ecneyeHne Ha YpoBHE KIIMEHTCKOTO pasaena

* 1 - He NpoBepsITb 06ecneyeHne Ha ypoBHE KIIMEHTCKOTo pasgena

MapameTp MOXEeT UCMONbL30BaTLCA JIOTMHOM, UMEIOLUM CrneunasibHoe paspelleHue. B cnyyae, ecnim p,aHHbIVI (pnar 6y,u,eT YCTaHOBNEH Y
3asBKu, I'IO,CI,aBaeMOVI C /10IrMHa, y KOToOporo gaHHOe paspelleHne OTCYyTCTBYET, 3asdBKa 6yp,eT OTBEPrHyTa.

5.2. MeTog FutAddMultiLegOrder - Jo6aBneHue 3asaBKN NO COCTaBHOMY WH-
CTPYMEHTY

Tun coobueHus: 65
Tvn OTBETHOrO CO06LLeHus: 129
OcyLLecTBSET NOCTAHOBKY 3as1BKM MO COCTAaBHOMY UHCTPYMEHTY - KasieHAapHOMY cnpeay Ha chblouepc.

Ta6n. 108. Bxoagsawme napameTpbl

Nms napamertpa Tvn 3HauyeHne no | Onucaxuvne
yMO4aHUIo

broker_code c4 Koga 6pokepckoin hupmbl

sess_id i4 0 MaeHTudmkatop ceccum

isin_id i4 Ko, MHCTpyMeHTa-CBSA3KM

client_code c3 Koga knneHTa

type i4 Bupg, 3as88ku

dir i4 HanpasneHus 3aaBku

amount i4 KonnuectBo eayHNL, UHCTPYMEHTa

price cl7 LieHa 3aaBku

rate_price c17 Cson-LeHa

comment c20 Mone kommeHTapusa. [lo6aBnserca B 3asBKy, caenky. Moxer
1Cnonb30BaThCs N0 COGCTBEHHOMY YCMOTPEHUIO pa3paboTym-
KOB LL/HO33.

hedge i4 0 Mpu3Hak xaax-3aaBKn

broker_to c20 Kog, PTC chmpmbl, KOTOpPOIA agpecoBaHa BHECUCTEMHAS 3asiBKa

ext_id i4 0 BHewwHuin Homep. [lob6aBnseTcs B 3asBKy, CAENKY

trust i4 0 MpusHak Y. fo6aBnseTcs B 3asBKy, CAENKY

date_exp c8 [Jata ncteueHus 3asBku. [Job6aBnseTcs B 3as1BKY.

trade_mode i4 Twvn 3asBKK

dont_check_money i4 0 Mpu3Hak pacyeTa pUCKOB MO KIMEHTCKOMY pasfeny no JaHHOM
3anBke

match_ref c10 TeKkcT-cBA3Ka [/19 0AHO3HAYHOIO COOTBETCTBUA [BYX BCTpeY-
HbIX afJpecHbIX 3a5BOK

Ta6n. 109. Pe3ynbTat BbINO/IHEHUA

Nmsa napameTtpa Tun 3HauyeHune no | Onucaxue

YMO4aHUIo

code i4 Kop Bo3Bpata

message c255 TekcT coobLieHus

order_id i8 Kop 3asiBKM B cucteme

Kogfbl BO3BpaTa KOMaHgpl:
0 ycnex BbIMOIHEHMS onepaLum

[pyroe 3HayeHne owmbka
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MpumeyaHus:

 Mone type MOXET NpYHMMATb CNeayoLme 3Ha4YeHNs:

1 KOTMpOBOYHAaSA 3aABKa (OCTaéTCFI B ovepeaun nocsie 4HaCTuyHoro CBe,EI,eHVIFI)

2 BCTpeuHas 3asiBKa (CHUMaeTcs noc/e NPoBeAeHUs! ayKLoHa)

3 3aaBka Fill-or-Kill

» [Mone dir MOXeT NPUHUMATL CreaytoLive 3HaUYeHUs:

1 3asBKa Ha NoKynky

2 3aBKa Ha Npogaxy

+ B none price 3afaéTcs UeHa 3asBkv B CTPOKOBOM BMAE 'nnnnnnnnnn.mmmmm’.

* B none date_exp 3agaétcs gara ncredeHus 3assku B Buge 'YYYYMMDD'.

* MNone trade_mode moxet npuHMMaThb cnegyruine sHa4eHua:

1 Peno

2 OO6blyHas 3asBKa No CBs3Ke

* Bnone sess_id A0JDKEH 6bITb yKasaH Homep ceccuut unn 0, 4TO 03HAYAET BbICTaB/IEHME 3aABK/ B TEKYLLYIO CECCHUIO.

 MapameTp 3asBku dont_check_moneynpvHUMaEeT crefytoLie 3HaYeHns:

« 0 - NpoBepsATbL 06ecneyeHne Ha ypoBHe K/IMEHTCKOro pasaena

* 1 - He NPoBepsATbL 06ecneyeHne Ha YpoBHE K/IMEHTCKOTo pasgena

MapameTp MOXEeT UCMoNb30BaTLCA JIOTMHOM, UMEOLUM cneunasibHoe paspelleHue. B cnyyae, ecnim ,D,aHHbIVI (bnar 6y,u,eT YCTaHOBNEH Y

3asBKu, I'IO,EI,aBaeMOVI C /10IrMHa, y KOTOpOro faHHOe paspelleHne OTCYyTCTBYET, 3asBKa 6y,qu OTBEPrHyTa.

5.3. Metopg FutDelOrder - YoaneHue 3aaBKu

Tun coobuweHns: 37

Tvn OTBETHOrO co06LeHns: 102

Ta6n. 110. Bxogsawue napameTpbl

Mmsa napameTtpa Tvn 3HayeHune no | OnucaxHvne
YMO/TYaHUIO
broker_code c4 Kop, 6pokepckoit dovpmbl
order_id i8 Kop, 3as1BkM oNns ypaneHus
Ta6n. 111. Pe3ynbraT BbINOMHEHUA
Nmsa napameTtpa Tun 3HaueHune no | Onucaxue
YMOMYaHUIO
code i4 Koga Bo3Bparta
message c255 TekcT coobLeHus
amount i4 KonnuectBo eayHNL, MHCTPYMEHTA B y4a/1EHHOI 3asiBKe
Kogpl Bo3Bpara KoMmaHfbl:
0 ycnex BbINO/IHEHNA onepaLun

[pyroe 3HayeHue oLmbKa

MpumeyaHus:

 Kopg Bo3Bpata = 14 (He HaiifeHa 3asiBka A/ yAaNeHnsl) 03HAYaeT, YTo Takoii 3asiBkU B ouepeay (Ye) HeT. BO3MOXHO, HoMep Hernpa-
BWU/IbHBIN U ee cerofiHs Boo6LLe He 6b110. HeT cMbic/ia MOBTOPHO (a TeM 60/1ee MHOTOKPATHO) MOCbINaTh YAa/IeHUE C TEM Xe HOMEPOM.

OcobeHHo 3To aKTya/lbHO O/14 aBTOMaTU4eCKUX CUCTEM.

5.4. MeTopg FutDelUserOrders - YaaneHue 3asaBOK Mo Tuny

Tun coobueHuns: 38
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Tun oTBETHOro coo6LeHns: 103

Ta6n. 112. Bxogswme napameTpbl

Nma napameTtpa Tun 3HayeHue no | OnucaHune
yMO/4aHUIO
broker_code c4 Kog, 6pokepckoit dovpmbl
buy_sell i4 BbI6Op TUNa 3asBOK B 3aBMCMMOCTYM OT Hanpas/ieHns
non_system i4 Bbl6op TUna 3asaBOK N0 NpU3HaKy 0OblYHbIE/BHECUCTEMHbIE
code c3 Kopg, knneHTckoro cyeta
code_vcb c25 Kof 6a30BOro akTnea
ext_id i4 0 BHeLHWin Homep
isin c25 Kop, nHcTpymeHTa

Ta6n. 113. Pe3ynbTat BbINO/IHEHUA

Mmsa napameTtpa Tvn 3HaueHune no | OnucaxHvne
YMO/THaHUIO
code i4 Kog Bo3sBpata
message c255 TekcT coobLieHus
num_orders i4 KonuuecTtBo yaanéHHbIX 3asBOK

Kogbl Bo3BpaTa KOMaHAb!:

0 ycnex BbIMOMHEHNS onepaLun
[pyroe 3HaueHuve owmbka
MpumeyaHus:

* MapameTp buy_sell MOXeT NPUHUMATbL CriefytoLme 3HauYeHNns
1 3aaBKuW Ha NOKyMnKy
2 3asBKM Ha npogaxy
3 Bce 3ad8Bku
» [MapameTp non_system MOXET NPUHUMATL CReayoLye 3HaueHns
0 OO6blYHblE 3a8BKM
1 BHecUCTEMHbIE
2 Bce
« Ecnn napametp code He 3afaH nav ero 3HaveHne paBHo ‘%%%’, ToO NPOM3BOANTCS yAaleHne 3as8BOK /151 BCEX KIIMEHTCKUX CHETOB.
« Ecnu napameTp code_vch He 3agaH 1 ero 3HadeHve paBHoO ‘%’, TO NPOU3BOANTCS yaa/leHne 3asiBOK A/151 BCEX KOHTPAKTOB.

« B cnyuyae 3afaHua Ans napametpa ext_id 3HaueHusl, oTAMYHOro oT 0, NPOM3BOAMUTCS YAA/EeHWsi BCEX 3asiBOK C COOTBETCTBYHOLLMM
ext_id; 3HaueHusl Apyrux napamMeTpoB Npyu 3TOM UTHOPUPYIOTCS; MPK 3TOM WX 3HAYEHMUS LO/MKHBI HAXOAMUTCS B ONYCTYMOM AManasoHe.

. p,aHHaFl KOMaHaa He MOXeT 6bITb MCNO/Ib30BaHA AONnsa yaoaneHua 3asBOK Mo UHCTPYMEHTaM-CBA3KaM.

5.5. Metog FutMoveOrder - lNepemelleHne AByX 3aABOK

Tun coobueHus: 39

Tun oTBETHOrO co06LLeHus: 105

Ta6n. 114. Bxogswme napameTpbl

Mmsa napameTtpa Tvn 3HaueHune no | OnucaxHve
yMoO4YaHuio
broker_code c4 Kog, 6pokepckoit dovpmbl
regime i4 Pexunm paboTbl KOMaHAb!
order_idl i8 Homep nepBoit yaansiemoli 3as8Bku
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Nwmsa napameTtpa Tun 3HaueHune no | Onucaxue
YMO4aHUio
amountl i4 0 HoBoe KONMYecTBO eAuHIL, MHCTPYMEHTa /151 NePBOIi 3asBKMN
pricel cl7 "0" HoBas LeHa a1s nepBoii 3asBkn
ext_idl i4 0 HoBbIli BHELLHWIT HOMep A1 NepBoii 3a8BKM
order_id2 i8 0 Homep BTOpOIi yaansemoii 3asiBku
amount2 i4 0 HoBoe KONMYecTBO eAuHUL, MHCTPYMEHTA /1 BTOPOWA 3asiBKM
price2 cl7 "0" HoBas LeHa A1 BTOPOiA 3asBKM
ext_id2 i4 0 HoBbIli BHELLHWI HOMep A1 BTOPOIi 3a5BKM

Ta6n. 115. Pe3ynbraT BbINOMHEHUsA

MNmsa napameTtpa Tvn 3HayeHune no | OnucaxHvne
yMon4yaHuio
code i4 Kop Bo3sBpata
message c255 TekcT coobuieHus
order_idl i8 HoBbI HOMEp NepPBOIt 3a8BKK
order_id2 i8 HoBbIli HOMep BTOPOI4 3asBKU

Koppl Bo3Bparta KomaHzbl:

0 ycnex BbINO/IHEHWSA onepaLun
[pyroe 3HaueHuve owmbka
MpumeyaHus:

* MapameTp regime onpefensier pexuM paboTbl KOMaHbl U MOXET NPUHUMATL CeaytoLLne 3HaYEHS:
0 He MeHsATb 06BEMBI 3as1BOK. OcTaeTcs TeKyLLWiA hakTUUeckuii 06-em 3asiBoK B cucTeMe. MNpucnaHHbIe KonMyecTsa UrHOpUpYHTCS.
1 U3MeHUTb 06bEMBI 3asIBOK. ECU 3as1BKM HalifieHbl, BMECTO HUX BbICTABAOTCS 3aBKU C NPUCIAHHBIMU LEHOW U 06BLEMOM.

2 CHsITb cTapble 3asBku. Ecnim 06beM XoTs 6bl 0HOM M3 3asBOK He COBMafaeT C NPUC/IaHHbLIM, yaansiotcs o6e 3asBku. MiHade - Bbl-
MNOJHAETCA CABU.

3 YCTaHOBWTbL 06BEMBI 3aIBOK PABHLIMY MPUC/IaHHBIM 32 BbIYETOM CBEAEHHOI YacTu 3asBkM (He MeHbLue 0). Ecav npucnaHHbIii 06bem
MeHbLLUE CBEJEHHOI YacTu 3as1BKM, yAANSIOTCS 06e 3asiBKU.

* [ns HOBLIX 3a5IBOK NMPOBOAMTCSA NpoLeaypa ayKLyoHa.

 CABur 3as1BOK BO3MOXeH TO/IbKO B paMKax OfIHOro TOProBOro MHCTPYMeHTA. TO/IbKO N0 OAHOMY K/IMEHTCKOMY PerucTpy.
 Henb3s caBurath 3asBKu Mo CBSA3KaM.

 Henb3sa caBUraTh agpecHble 3asBKu.

* [pu caBuUre Henb3si MEHSATb HAaNpaBneHue 3asBKu.

* YpaneHHas (Wiv nepeaBuHyTas, UM NOMIHOCTLIO CBEAEHHas) 3asiBKa He NepeBbICTaB/SETCS; BblgaeTcs coobLieHre 06 owmnebKe.

» Ecnu npu cagure napbl 3a8BOK OfHA U3 HUX HE HalifeHa UM He MOXeT 6biTb NepenBuHyTa, AeViCTBUS CO BTOPOI 3asBKON Takke He
NpPOU3BOAATCS C Bblgadeli coobLeHunst 06 owmnobke.

» Ecnu fBe 3as1BKM NPOTUBOMNOOXHOIO HaNpPaB/IEHUs! CABUTAIOTCS TakuM 06pa3oM, UTO LieHbl 3asiBOK NepecekaroTcsl, napameTpbl cumta-
HOTCA HEKOPPEKTHBLIMW, CABUI HE BbINOJTHAETCS, BblAAETCA Co0bLLIeHNe 06 oLwmnbKe.

« Ecnu npu casure napbl 3asBOK OAHA M3 HUX HATKHy/lacb Ha Kpocc-caenky (CBeAeHue ¢ 3asBkoi oT Toro xe VHH, nubo kiameHTckoro
pernctpa), oHa oTKaTbiBaeTCS, a Apyras 3asBka caBuraeTcs.

« lpu nepeaBwkKe 3asBOK date_exp nepeHocATcs B HOBbIE 3asIBKM.

* B pesynbratax 06paboTkm komaHapbl nons order_id1 v order_id2 3anonHATCA HOMEpaMu HOBbIX 3aABOK. B criyyae, ecnu 3asBka
He 6blna BbiCTaB/IeHa, COOTBETCTBYIOLLIEE Nosie 06HYNAeTCA.

5.6. MeTtog OptAddOrder - lo6aBneHne 3asBKA

Tun coobueHus: 66

Tvn oTBETHOro coobLeHns: 109
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Ta6n. 116. Bxogsawue napameTpbl

Mmsa napameTtpa Tvn 3HaueHune no | OnucaxHve
YMOMYaHUIO

broker_code c4 Kog, 6pokepckoit dovpmbl

isin c25 Kop, nHcTpymeHTa

client_code c3 Kog, knneHTa

type i4 Bupg 3asaBku

dir i4 HanpasneHus 3aaBku

amount i4 Konnuectso eAuHNL, IHCTPYMEHTa

price cl7 LleHa 3asBku

comment c20 Mone kommeHTapusa. [lo6aBnserca B 3asBKy, cAenky. Moxer
1cnonb30BaTbCs N0 COGCTBEHHOMY YCMOTPEHUIO pa3paboTym-
KOB LL/HO3a.

broker_to c20 Kog, PTC chmpmbl, KOTOpPOIA afpecoBaHa BHECUCTEMHAS 3asiBKa

ext_id i4 0 BHeLwHunin HoMep. [lo6aBnsieTcs B 3asBKy, CAeNKy

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

check_limit i4 0 Mpu3Hak NpoBEPKM IMMUTOB LiEHbI

date_exp c8 [Jata ncteueHus 3asBku. [Job6aBnseTcs B 3asBKY.

hedge i4 0 Mpu3HaK x3pXK-3a8BKu

dont_check_money i4 0 MpuW3Hak pacyeTa pUCKOB MO K/IMEHTCKOMY pasfesny no faHHow
3asBKe

match_ref cl0 TekcT-cBA3Ka ANA OAHO3HAYHOro COOTBETCTBUA ABYX BCTpPEY-
HbIX afipeCcHbIX 3a5BOK

Ta6n. 117. Pe3ynbTat BbINO/IHEHUA

Nmsa napameTtpa Tun 3HauyeHune no | Onucaxue

YMO4aHUIo

code i4 Kog Bo3Bparta

message c255 TekcT coobLieHus

order_id i8 Kof 3asiBKM B cucteme

Kogbl Bo3BpaTa KOMaHab!:

0 ycnex BbINO/IHEHNSA onepaLun
[pyroe 3HaueHue owmbka
MpumeyaHus:

« [one type MOXET NPYHUMATb CNeayoLmne 3HaYeHNs:
1 KoTupoBouHas 3asBKa (OCTaéTcs B ouepeam nocsie YacTMYHOro CBeAEHS)
2 BcTpeyHas 3asBKka (CHMMaeTcs nocsie NpoBeAeHns ayKLUoHa)
3 3asaska Fill-or-Kill
* [one dir MOXeT NpYHNMAaTb CreayoLmne 3HaueHns:
1 3asBKa Ha MOKynKy
2 3asBKa Ha npojaxy
¢ B none price 3agaértcs ueHa 3asiBKM B CTPOKOBOM BUAE ‘nnnnnnnnnn.mmmmm’.
* MNone check_1limit MOXET NPUHNMATb CNeayoLmne 3HaYeHNs:
0 He BbINOAHATL NPOBEPKY NMMMUTOB

1 BbINONHATL NPOBEPKY JIMMUTOB

* B none date_exp 3apaétcs fata ucteueHus 3asnsku B suge 'YYYYMMDD'. Ecnv B kayecTBe JaHHOro napameTtpa nepegaérca nycras
CTpOKa, TO 3asBKa cUMTaeTca 06bI4HON. Mpu 3a8aHHON AaTe 3asBka OyAeT aBTOMAaTUYECKW NEePEBLICTABIATLCS B CNIEAYHOLLYIO0 CECCUID,
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HO - Mosnyyas Npy 3TOM HOBbLI HOMEp 1 HOBOe BpeMsl. TakiM 06pa3om MoslyvatoTCsi «KMHOTOAHEBHbIE» 3asBKW. Bpems nx xusHu — oo
ncTeveHus aatbl. 3as8BKM C UCTEKLIEN aaToli 6yayT aBTOMaTMYeCKn CHUMAaTLCS Moc/se 3aBeplueHusi BedepHeli ceccun (ecnu oHa ecTb
B 3TOT fieHb), Y)Xe HOubio. MpK NepeBbICTaBNEHNN AeNaloTCA NPOBEPKN Ha HaMUYMe VHCTPYMEHTA, KNMEeHTa, AOCTATOMHOCTU CPefCTB.
JonycTumblii fuanasoH faTbl: >= CerogHsALLIHEro AHs, <= 0fHOr0 roja Bnepes.

» MapawmeTp 3anBkn dont_check_moneynpvHuMaeT crnefytowme 3HaveHns:
» 0 - NnpoBepATb 06ecneyeHne Ha ypoBHE KIMEHTCKOrO pasgena

* 1 - He NPoOBepATbL 06ecneyeHne Ha YpoBHE K/IMEHTCKOTo pasaena

MapameTp MOXET UCMO/b30BATLCS SIOTMHOM, UMEIOLLMM CrieLmaibHoe paspelleHve. B ciyuae, ecnv gaHHblii donar 6yaeT yCTaHoBNeH y
3asBKY, NOAABAEMON C /IOTMHA, Y KOTOPOro AaHHOE pa3peLueHne OTCYTCTBYET, 3asiBka Gy4eT OTBeprHyTa.

5.7. Metog OptDelOrder - YoaneHune 3asaBKu

Tun coobuyeHus: 42

Tun oTBETHOrO co06LLeHus: 110

Ta6n. 118. Bxogswme napameTpbl

Nma napameTtpa Tun 3HaueHune no | OnucaHune

YMOMYaHUIO
broker_code c4 Kog, 6pokepckoit dovpmbl
order_id i8 Kog 3as1BkM ons yganexHus

Ta6n. 119. Pe3ynbraT BbINOMHEHUsA

Nms napameTtpa Tvn 3HauyeHne no | Onucaxuvne
yMO4aHuio
code i4 Kop Bo3Bpata
message c255 TekcT coobLLeHus
amount i4 KonnuectBo eayHNL, MHCTPYMEHTa B Y4,aU1EHHOV 3as1BKe

Kogpbl BO3BpaTa KoMaHzbl:
0 ycnex BbINO/IHEHNSA onepaLum

[pyroe 3HaueHue oLnbKa

5.8. Metopg OptDelUserOrders - YaaneHue 3asiBOK N0 TUNy

Twun coobueHns: 43

Tvn oTBETHOro coobLueHns: 111

Ta6n. 120. Bxogsauwme napameTpbl

Nma napaveTtpa Tun 3HauyeHue no |OnucaHune
YMOYaHUIo
broker_code c4 Kof 6pokepckoit hupmbl
buy_sell i4 Bbi60p TUNa 3asiBOK B 3aBUCYMOCTY OT HanpasfeHns
non_system i4 Bbi60p TUNa 3asBOK N0 Npu3HaKy 06blYHbIE/BHECUCTEMHbIE
code c3 Kop knneHTckoro cyeta
code_vch c25 Kog, koHTpakTa
ext_id i4 0 BHeLUHWi1 Homep
isin c25 Kof HCTpymeHTa

Ta6n. 121. Pe3ynbTat BbINOJIHEHUA

Nma napameTtpa Tun 3HauyeHue no |OnucaHune
yMO4aHuio

code i4 Kog Bo3Bpara

message c255 TekcT coobLieHns
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Nms napameTtpa Tvn 3HauyeHne no | Onucauvne
YMO4aHUio
num_orders i4 KonuuyecTtBo yaanéHHbIX 3asBOK
Kogbl BO3BpaTa KOMaHAb!:
0 ycnex BbINOSIHEHNA onepaLun

[Jpyroe 3HaueHne oLmbKa

MpumeyaHus:

 MapameTp buy_sell MOXET NPUHUMATL ClieflytoLine 3HaYeHNs!

1 3asBkv Ha NOKYMKy
2 3asBKM Ha npoaaxy

3 Bce 3adBku

« [NapameTp non_system MOXET NpuHUMaTh cregyowme 3Ha4eHuns

0 OO6blYHbIE 3a8BKU

1 BHecuctemHble

2 Bce

« Ecnu napametp code He 3afiaH unn ero 3HadyeHne pasHo ‘%%%’, TO NPOM3BOAUTCA yAasIeHMe 3asBOK A1 BCEX K/IMEHTCKMUX CHETOB.

« Ecnu napametp code_vch He 3afiaH Unn ero 3HayeHne pasHo ‘%’, TO NPOU3BOAUTCA YaaeHVe 3a8BOK A1 BCEX KOHTPAKTOB.

* B cnyyae 3afaHua gn1a napameTtpa ext_id 3HayeHus, oT/iM4Horo ot O, npon3BoaANTCA yaasleHNA BCEX 3adABOK C COOTBETCTBYHOLUM
ext_id; 3HayeHuns Apyrmx napamMmeTpoB Npu 3TOM UTHOPUPYHOTCA; NPU 3TOM UX 3HaYEHUA O0/TKHbI HAX0AUTCA B 40NYCTUMOM gMnanas3oHe.

5.9. MeTog OptMoveOrder - NepemelieHne ABYX 3asBOK

Tun coobueHus: 44

Tun oTBETHOrO coobLyeHus: 113

Ta6n. 122. Bxoasawue napameTpbl

Nmsa napameTtpa Tun 3HaueHue no |OnucaHue
yMonuaHuio
broker_code c4 Kog, 6pokepckoit davpmbl
regime i4 Pexunm paboTbl kOMaHb!
order_idl i8 Homep nepBoit yaansiemoli 3as8Bku
amountl i4 0 HoBoe KONM4ecTBO eMHUL, MHCTPYMEHTA AJ151 NepBOii 3asiBKN
pricel cl7 "o" HoBas ueHa A4na nepBoii 3asBKn
ext_idl i4 0 HoBbI BHELLHWIT HOMEP A718 NepBoli 3a8BKM
check_limit i4 0 lMpu3Hak NpoBepkn NMMUTOB
order_id2 i8 0 Homep BTOpOIA yaansemoli 3asBKku
amount2 i4 0 HoBOe KoM4YecTBO eAnHUL, MHCTPYMEHTa A/151 BTOPOiA 3asiBKU
price2 cl7 "o" HoBas ueHa A515 BTOpPOWi 3a8BKM
ext_id2 i4 0 HoBbIli BHELIHWIT HOMEp N5 BTOPOI 3asBKM
Ta6n. 123. Pe3ynbraT BbINOMHEHUS
Nmsa napameTtpa Tun 3HaueHune no | Onucaxue
yMonyaHuio
code i4 Koga Bo3Bparta
message c255 TekcT coobLLeHus
order_idl i8 HoBbIli HOMEp NepBOIA 3asBKK
order_id2 i8 HoBbIli HOMep BTOPOWi 3aABKM
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Kogbl Bo3BpaTa KOMaHab!:

0 ycnex BbINO/IHEHWA onepaLnn
[pyroe 3HayeHne ombka
MpumeyaHus:

* MapameTp regime onpenensieT pexumM paboTbl KOMaHAbI U MOXET NMPUHUMATb CELYOLME 3HAYEHUS:
0 He MeHATb 06bLEMBI 3a51BOK. OCTaeTcs TekyLmii hakTuueckuii o6bem 3asiBOK B cucteMe. MpucaHHble KONMYecTBa UTHOPUPYHTCS.
1 W3MeHUTb 06BEMBI 3asIBOK. ECNM 3as1BKM Hali4eHbl, BMECTO HMX BbICTAB/ISIHOTCS 3as1BKM C NMPUCIAHHLIMW LEHOV N 06BEMOM.

2 CHSTb cTapble 3asBku. Ecnim 06beM XoTs 6bl 0HOI M3 3asBOK He COBMafaeT C MPUC/aHHbLIM, yaansiotcs o6e 3asBku. MiHade - Bbl-
MNOJHAETCA CABU.

3 YcTaHOBUTb 06BbEMbI 3asiBOK PaBHbLIMW MPUCIAHHBIM 32 BbIYETOM CBEAEHHOI YacTu 3asBku (He MeHbLue 0). Ecv npucnaHHblin 06bem
MEHbLLE CBEJEHHOI YacTu 3asBKM, yAasIATCA 06e 3asiBKM.

* MNone check_1limit mMOXeT NpUHMMaTh cneaytoline 3HavyeHus:
0 He BbINOAHATL NPOBEPKY IMMUTOB
1 BbINONHATL NPOBEPKY JIMMUTOB
» [N HOBbIX 3a5BOK NPOBOANTCA NpoLedypa ayKumoHa.
» CpABur 3asiBOK BO3MOXEH TO/MbKO B paMKax OHOro TOProBoro MHCTpyMeHTa. ToNbKO N0 OAHOMY K/TMEHTCKOMY PErncTpy.
* Henb3sa caguraTb 3asBku N0 CBA3KaM.
* Henb3sa casuratb afpecHble 3asBKu.
* Mpw casure HeMb3st MEHATb HanpaB/ieHNe 3asBKK.
* YpaneHHas (Wiv nepefBuHyTas, Wan NOMHOCTLIO CBEAEHHAs) 3asBKa He NepeBbICTaBAAETCS; BblAaeTcs coobLueHne 06 oLwnbke.

« Ecnv npu casure napbl 3asiBOK 0fHa U3 HUX HE HalifieHa UM He MOXET 6bITb NepefBrHyTa, AelicTBUs CO BTOPOI 3asBKOI Takxe He
NPOV3BOAATCS C Bblaadeli coo6LLeHVsi 06 owmn6GKe.

« Ecnun gBe 3asBKM NPOTVBOMO/IOXHOIO HANpPaB/feHUs CABUTAlOTCS TakiM 06pasoM, UTO LIEHbI 3asBOK NEpeceKatoTcs, napaMeTpbl cunTa-
I0TCSI HEKOPPEKTHBIMU, CABUT HE BbINOJTHSAETCS, BbIAAETCS COOOLLEHNE 06 OLIMBKE.

« Ecnv npu casure napbl 3asiBOK 0fHa M3 HUX HATKHyNach Ha KPOCC-cAenky (CBeAeHue ¢ 3asiBKOi oT Toro xe VMHH, 6o KamMeHTCKoro
perncTpa), oHa oTKaTbIBAETCA, a Apyras 3asBka cBUraeTcs.

* [Mpu nepeasunxke 3asBOK dateﬁexp NepeHoCATCA B HOBbIE 3asBKN.

» B pesynbratax 06paboTkn KomaHAbl nons order_id1 v order_id2 3anonHATCA HOMepaMun HOBbIX 3aBOK. B cnyyae, ecniv 3asBka
He 6blna BbiCTaB/eHa, COOTBETCTBYIOLLEE Noe 06HYNseTCA.

5.10. Metopg FutChangeClientMoney - ameHeHne KNNeHTCKUX NMMNTOB

Tun coobLeHns: 67
Tun oTBETHOro coobLyeHns: 104
Mpoueaypa No3BONSAET MEHATL AEHEXHbIE IMMUTbI MO KIMEHTCKOMY CUETY.

Ta6n. 124. Bxoagsawme napameTpbl

Nmsa napameTtpa Tvn 3HauyeHne no | Onucaxuvne
yMO4aHuio
broker_code c4 Kog, 6pokepckoit dovpmbl
mode i4 Pexum paboTbl KOMaHab!
code c3 Kopg, KnneHTcKoro cyeta
limit_money cl7 "o" JInMnT feHeXHbIX CpeacTB
coeff_go cl7 "1 KoadhdomumeHT knnentckoro N0
is_auto_update_limit i4 -1 Mpu3HaK aBTOMATNUYECKON KOPPEKLMU IMMUTA HA BEIMYMHY [10-
Xofa npu 3akauyke nocne KnpuHra
no_fut_discount i4 0 dnar 3anpeTa UCnosb30BaHWA CKUAKM Mo dbloyepcam

123



Lnto3 SPECTRA Plaza-2

Nms napameTtpa Tvn 3HauyeHne no | Onucauvne
YMO4aHUio
check_limit i4 0 dnar NpoBepkn Ha [OCTaTOYHOCTL CPEACTB

Ta6n. 125. Pe3ynbTat BbINOSIHEHUA

Nma napameTtpa Tun 3HaueHune no |OnucaHne
yMOYaHuto

code i4 Kop Bo3sparta

message c255 TekcT coobLieHus

Kogbl Bo3BpaTa KOMaHab!:

0 ycnex BbINO/IHEHNA onepaLun
[pyroe 3HaueHune owmbka
MpumeyaHua:

* Pexum paboTbl komaHab! (Mone mode):
9  Ypanutb py6nesblii 1 3a10roBblii NuMnTbl (¢ Bepcun SPECTRA 3.10 ngeHTuueH pexvimy 11)
10 YpanuTb 3a10roBbIA TMMUT
11 Ypanutb pybnesblii 1 3an10roBblii NMuThI (¢ Bepcn SPECTRA 3.10 neHTUYeH pexumy 9)
12 YcTaHOBUTb JIMMUTBI AEHEXHbIX CPELCTB, 3a/1070BbIX CPEACTB
13 V3MeHUTb IMMUTbI AEHEXHbIX CPEACTB, 3a/10T0BbIX CPEACTB

» coeff_go — fononHNUTeNbHbIA KOAMLMEHT, HA KOTOPBbI yMHOXaeTcs cymMmapHoe MO no KNMeHTY npu nocTaHoBKe 3asBku. [poBepka
Ha [JOCTAaTOYHOCTb CPEACTB OCYLLECTB/ISETCA C yHETOM 3TOro KoadpduumeHTa.

» lMpusHak is_auto_update_limit ycTaHOBMEHHbI B 1 NO3BONISIET aBTOMATU3UPOBATL NMPOLECC M3MEHEHWS IMMUTOB MO pe3y/kTaTtaM
npegblayliero gxs. (-1) — npu onepaumsx B pexvmMax 12 nnv 13, npu usMeHeHun Apyrvx napaMmeTpos, 3Ha4YeHne 3Toro napamerpa He
U3MEHSATD.

» [ns nsmeHeHusi napameTpoB coeff _go wivnn is_auto_update limit — ncnonsayiite pexum 13 ¢ napametpom 1imit_money =0.
» B napawvetpe no_fut_discount MOXHO yKa3aTb c/iefyloLiye 3HaYeHus:

0 Wcnonb3osatb ckngky no MO Ha dblovepcax

1 He ncnonb3osatb ckmuaky no MO Ha hblovepcax
» B napametpe check_limit MOXHO yKa3aTb CriefytoLive 3HauYeHus:

0 He BbINONHATL NPOBEPKY, NPON3BECTN HE3YCNOBHOE N3MEHEHWE NTUMUTA

1 BbINOAHATL NPOBEPKY. I3MeHeHNsA NPOM3BOAATCS TONbKO NPU JOCTATOYHOCTY CPEACTB

* MycTas cTpoka, 3ajaHHas B nose Tuna cl7, Aaet BO3MOXHOCTb NPU MNOCbI/IKE KOMaHAbl He U3MEHsITb 3HaYeHVe napameTpa (IMMUTbI,
3a/10roBble CPeACcTBa U npoure aTpubyThl), KOTOPOE NOMb30BaTe b PaHEE YXe OTNPaB/ B TOPTOBYIO CUCTEMY.

* 3HaueHve -1, 3afaHHoe B nose Tvna i4, Aaet BO3MOXHOCTb npn Nocbl/Ike KOMaHAbl HE U3MEHATL 3Ha4YeHne napamMeTpa, KoTopoe noJib-
30Barte/sib paHee yxXe oTnpaBu/1 B TOProByrd CUCTEMY.

5.11. Metopg FutChangeBFMoney - NsameHeHne numutoB B®

Twvn coobLeHuns: 7
Tun OoTBETHOro coo6LeHus: 107

lMpoueaypa No3BoNAET MEHATb AeHbIM Mo cBovM B®. Mpu 3aTom, Npu yBennyeHun cueta 6P, HegocTaloLme AeHbIM CHUMAOTCS CO cYeTa
camoii P®, a npu ymeHbLUEHWUW, AiEeHbI BO3BpALLaoTCs Ha cyeT Pd.

Ta6n. 126. Bxogsawme napameTpbl

ma napameTtpa Tun 3HaueHune no | OnucaHune
yMO4YaHuio

broker_code c4 Kog, 6pokepckoit dovpmbl

mode i4 Pexunm paboTbl KOMaHAb!

code c2 Kog B®
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Nms napameTtpa Tvn 3HauyeHne no | Onucauvne
YMOYaHUIO
limit_money cl7 "0" JIMMUT fleHeXHbIX CpeacTB
limit_pledge cl7 "o" JNIumunT 3an0roBbIX CPeacTs
Tab6n. 127. Pe3ynbraT BbINOMHEHUSA
Nmsa napameTtpa Tvn 3HayeHune no | Onucaxuvne
yMoOn4yaHuto
code i4 Kop Bo3sgpata
message c255 TekcT coobuieHus

Kogpl BO3Bpata KoMmaHgpl:
0 ycnex BbINO/IHEHNSA onepauun
[pyroe 3HaueHue oLumbka
MpumeyaHus:

* Pexum paboTbl komaHasl (none mode):

12 YctaHOBWUTbL IMMUTBI paBHble 1imit_money v 1imit_pledge

13  V3meHuTb nuMuTbl 1imit_money v 1imit_pledge

« TMpoueaypa AOCTyNHa TOMbKO TOMY JIOTWHY Lso3a oT P®, koTopoMy AAMVHUCTPATOP TOProB NPOCTaBUI HEOBXOAVMbIE NPaBa.

Tun coobueHuns: 12

Tvn OTBETHOrO CO06LLEeHNA: 112

Ta6n. 128. Bxogsawme napaMmeTpbl

5.12. Metop OptChangeExpiration - 3asiBKM Ha 3aKcnupaLluio onumMoHoB

Nms napameTtpa Tvn 3HauyeHne no | OnucaxHvne

YMO4aHUio
broker_code c4 Kog, 6pokepckoit dovpmbl
mode i4 Pexunm paboTbl KOMaHab!
order_id i4 Homep 3asBku Ha akcnupaumio
code c3 Kog, knneHTa
isin c25 Kop, nHcTpymeHTa
amount i4 0 IKCnupupyemoe KosmyecTso
Ta6n. 129. Pe3ynbTat BbINO/IHEHUA
Nmsa napameTtpa Tvn 3HayeHune no | OnucaxHvne

YMOTYaHUIO
code i4 Kop Bo3sBpata
message c255 TekcT coobLieHus
order_id i4 YHUKa/TbHbI naeHTUdUKaTop 3asBkm

Kogpl BO3BpaTa KoMaHzbl:

0 ycnex BbINO/IHEHNS onepaunmn

[pyroe 3HaueHne owmbka

Mpumeyanus:

* Pexum paboTbl komaHgbl (none mode):
11  Ypanutb

12 BcTaBuUTbL/06HOBUTL

« [1nA 3asBOK Ha 3KCNVpaLUIo K/THOYEBbIMY NONSMW ABNSIOTCSA 1sin n code.
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» PaspeweHo npu Delete n Update 3agaBatb:
e nnu order_id (Torga code v isin Ansa noucka He UCMOMb3YHTCA)
e nnm code u isin (Tonbko ecnu order_id He 3aaaH unu =0)

« [pu nocTaHoBKax HOBOIi 3as1BKKM, 3aHocUTe order_id=0. 3To ByaeT ABNATLCA NPU3HAKOM, YTO HaZ0 CTABWUThL HOBYIO 3asiBKY, @ HE KOp-
PEKTUPOBATL CTapylo.

5.13. Metop FutChangeClientProhibit - ameHeHMne KNNEeHTCKUX orpaHuyYeHuni
Ana pbouepcos

Tun coobuerus: 15

Tvn OTBETHOrO CO06LLeHNs: 115

Ta6n. 130. Bxogsauwme napameTtpbl

Nmsa napameTtpa Tun 3HaueHue no | Onucaxue
yMO4aHuio
broker_code c4 Kog, 6pokepckoii dovpmbl
mode i4 Pexum paboTbl KOMaHab!
code c3 Kopg, knneHTcKoro cyeta nnm '%%%' - no scem
code_vch c25 Kog, 6a30Boro aktnea unuv ‘%' - no scem
isin c25 ®bOYEPCHbIN MHCTPYMEHT UK ‘%' - N0 BCEM
state i4 0 OrpaHuyeHune
state_mask i4 3 Macka gns napameTpa state

Ta6n. 131. Pe3ynbTat BbINO/IHEHUA

Nmsa napameTtpa Tvn 3HaueHune no | OnucaxHve
yMon4yaHuio

code i4 Kog Bo3sBpata

message c255 TekcT coobuieHus

Kogbl Bo3BpaTa KOMaHab!:

0 ycnex BbINO/IHEHNSA onepauun
[pyroe 3HaueHue oLumbka
MpumeyaHus:

 [Mone mode onpeaensiet pexumm padboTbl KOMaH/bl:
11  ypanutb
12 ycTaHOBUTb
» [Mone state MOXET NPUHMMATL CleaytoLLve 3Ha4YeHUs:
0 otcyTcTBME 3anpeTa
1 Henb3sa OTKPbIBATL MO3ULUK
2 Henb3s CTaBuUTb J1l0ObIE 3a51BKMN
3 Henb3s OTKpbIBATL NO3MLUMK Ha MNpodaxy

« 3HaueHusi napameTpa state_mask onpeaenstoTcs 6UTOBOI Mackoii. Ha HacTOSsLLMI MOMEHT JaHHbI NapaMeTp AO/MKEH yCTaHaBMBaTb-
ca=3.

 [Mpwv 3agaHny KOHKPETHOTO MHCTPYMEHTA B Nnose 1sin cnefyer ykasblBaTb KO COOTBETCTBYOLWEero BA B none code_vch.
5.14. MeTtopg OptChangeClientProhibit - ameHeHUe KNMEHTCKNX orpaHuvYeHun
ANs onuuoHOB

Tun coobuenus: 17
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Tun OTBETHOrO CO06LLeHNs: 117

Ta6n. 132. Bxoagsawume napameTpbl

Nma napameTtpa Tun 3HaueHune no | OnucaHune
yMoO4YaHuio
broker_code c4 Kog, 6pokepckoit dovpmbl
mode i4 Pexum paboTbl KOMaHAb!
code c3 Kof, knneHTckoro cyeta unu '%%%' - no scem
code_vcb c25 Kof 6a30BOro aktuea wam ‘%' - no BCeM
isin c25 ®bloYEPCHbIV MHCTPYMEHT UK ‘%' - No Bcem
state i4 0 OrpaHuyeHne
state_mask i4 8 Macka gns napameTpa state

Ta6n. 133. Pe3ynbTat BbINO/IHEHUA

Nms napameTtpa Tvn 3HauyeHne no | Onucaxuvne
YMOYaHUIO

code i4 Kog Bo3Bparta

message c255 TekcT coobLLeHus

Kogpl BO3BpaTa KoMaHgpl:
0 ycnex BbINO/IHEHNA onepauun
[pyroe 3HayeHue ombka
MpumeyaHus:
» Pexum paboTtbl komaHabl (none mode):
11  ypanuTb
12 ycTaHOBUTbL
 Mone state ABnAeTcs GUTOBOI MacKoiA
 lMepBble ABa 6VTa ONpeaensaoT YNC/I0BOE 3HAYEHME:!
0 oTcyTCTBME 3anpeTa
1 Henb3a oTKpbIBATb NO3NLIN
2 Henb3s CTaBWTb M06bIE 3a5BKN
3 Hernb3s OTKpbIBaTb NO3WLMK Ha Mpogaxy
* 4 -pe3epsB
» 8- 3anpert 6pokepa Ha nogavy 3asBoK Ha Skcnvpauuio

« BbutoBas macka coctosiHuil. OnpegensieT Te 6uTbl Nons state, 3Ha4eHNs KOTOPbIX BYAYT M3MEHEHbI B pesy/ibTaTe BbINOMHEeHWS npoLie-
Aypbl. Ha HacToAWMIA MOMEHT AaHHbI NapameTp AO/MKEH ycTaHaBnmBaTtbesi = OXOF.

+ OrpaHuyeHnsi No hbloyepcam 1 onuyvoHaM AeiCTBYOT HE3ABUCHMO.

5.15. Metopg FutExchangeBFMoney - lNepeBoA AeHEXHbIX CPeACTB MeXay
AByma b® ogHoii PO

Tun coobueHuns: 35

Twn oTBETHOro coobLeHns: 130

Mpoueaypa No3BONSET BbINOHATL NEPEBOALI CPEACTB MeXAy ABYMS pas/iMyHbiMu BD, npuHagnexawymy ogHon P,

Ta6n. 134. Bxogsauwme napameTpbl

Nma napameTtpa Tun 3HauyeHue no | OnucaHne
YMO/THaHUIO

broker_code c4 Kog, 6pokepckoii dovpmbl
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Nms napameTtpa Tvn 3HauyeHne no | Onucauvne
yMonyaHuio
mode i4 Pexunm paboTbl kKOMaHfb!
code_from c2 Kog, B® ansa cnvcaHua cpeacts
code_to c2 Kopg, B® HasHauyeHus
amount_money cl7 Pa3mep feHexHbIX cpefcTB Ans nepesoga
amount_pledge cl7 Pa3mep 3a10rosbIx CPeacTs AN18 Nepesoja

Ta6n. 135. Pe3ynbTat BbINOSIHEHUA

Nmsa napameTtpa Tvn 3HaueHune no | OnucaxHve
yMonyaHuio

code i4 Kop Bo3Bpata

message c255 TekcT coobuieHus

Kogbl BO3BpaTa KOMaHAb!:
0 ycnex BbINO/IHEHNS onepauumn
[pyroe 3HayeHne ombka
MpumeyaHus:
* Pexnm paboTbl komaHabl (Mone mode):
1 TlepeBog TO/IbKO B TOprax
3 TlepeBof B TOprax u KNupuHre

* B HacToAWMIA MOMEHT CUCTEMOV NOALEPXMBAETCS NepeBof AeHeXHbIX cpeacTs. MNepeBofbl 3a/10r0BbIX CPEACTB He NOALEPXMBAIOTCS
1 none amount_pledge gomkHo 6bITb paBHo 0.

5.16. Metop OptRecalcCS - U3MeHeHne LeHTPa/IbHOro cTpaika

Tun coobuerus: 45
Tun OTBETHOrO CO06LLeHNs: 132

MpoLeaypa no3BonseT NPOU3BECTV NEPecUEeT LEHTPaNIbHOTO CTpaiika, No TeM 06si3aTenlbcTBaM MapKeT-melikepa, /15 KOTOpbIX BblGpaH
BapuaHT nepecyeta LIC «CMeLlleHve no 3anpocy». MNpeaHasHadeHa Ans MapKeT-Meikepos.

Ta6n. 136. Bxogsawme napaMmeTpbl

Nmsa napameTtpa Tvn 3HayeHune no | OnucaxHvne
YMO4YaHUIO
broker_code c4 Kop, 6pokepckoit dovpmbl
isin_id i4 UncnoBoli ngeHTndmkaTop 6a3oBoro MHCTpyMeHTa

Ta6n. 137. Pe3ynbTat BbINO/IHEHUA

Nma napameTtpa Tun 3HauyeHue no |OnucaHune
YMOYaHUIo

code i4 Kopg, Bo3Bpara

message c255 TekcT coobLleHus

Kofbl BO3BpaTa KOMaHgpl:
0 ycrnex BbIMOIHEHMS onepaLum

[pyroe 3HayeHune owwmbka
5.17. Metop, FutTransferClientPosition - MepeHoc (hblouepcHoit Nno3nLnn me-
xay bP

Tun coobueHuns: 61
Tun OTBETHOro co06LLeHus: 137

MpoLeaypa no3BonsieT NepeHoCHTb (ObIoYepCHbIE NO3NLMM MeXIy cueTamm cBoux Bo.
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Ta6n. 138. Bxoasuwme napameTrpbl

Nmsa napameTtpa Tun 3HaueHune no |OnucaHue
yMonuaHuio

broker_code c4 Kof 6pokepckoit hupmbl

code_from c7 Kog, aoHopa

code_to c7 Kop, peunnueHTa

isin c25 Kop, nHCTpymeHTa

amount i4 Pasmep nepeHocumoii nosuumn

Ta6n. 139. Pe3ynbTat BbINO/IHEHUA

Nmsa napameTpa Tun 3HaueHune no |OnucaHue
yMonuaHuio

code i4 Kog, Bo3Bpara

message c255 TekcT coobLieHus

Koabl BO3BpaTa KOMaHAb!:

0 ycnex BbINOSHeHUs onepauyn

Lpyroe 3HaueHue owmbka

MpumeyaHue:

Mpoueaypa AocTyrnHa TO/bKO TOMY fIOTWHY LUTo3a oT P®, KOTopoMy AAMUHUCTPATOP TOProB NpeAocTaBus HeO6XoAUMbIe NpaBa.

5.18. MeTtopg OptTransferClientPosition - lNepeHOC ONUUOHHOW NO3ULN Me-

xay b

Tun coobueHus: 62

Tun oTBETHOro coobLyeHns: 138

Mpoueaypa No3BOSIET NEPEHOCUTL OMUMOHHbIE NO3NLUN MEXAY CYETaMU CBOUX BO.

Ta6n. 140. Bxogsuwme napameTpbl

Nma napameTtpa Tun 3HaueHune no | OnucaHne
YMO4aHUIo

broker_code c4 Kog, 6pokepckoii dovpmbl

code_from c7 Kog foHopa

code_to c7 Kop, peunnueHTa

isin c25 Kopg, nHCTpymeHTa

amount i4 Pa3mep nepeHocmmoii nosunumum

Ta6n. 141. Pe3ynbTat BbINO/IHEHUA

Nmsa napameTtpa Tvn 3HauyeHne no | Onucaxuvne
yMO4aHuio

code i4 Kog Bo3Bpata

message c255 TekcT coobLLeHus

Koabl BO3BpaTa KoMaHAab!:

0 ycnex BbINO/IHEHWSA onepauun

[pyroe 3HaueHne oLnbKa

MpumeyaHwe:

Mpoueaypa AocTyrnHa To/bKO TOMY JIOTVHY LUo3a oT P®, KoTopoMy AAMUHUCTPATOP TOProB NpeAocTaBus HEO6X0A MbIe NpaBa.

5.19. MeTop OptChangeRiskParameters - YnpaBneHue puck-napamerpamu

ONUUOHOB

Tun coobLleHns: 69
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Tun oTBETHOrO coo6LLeHus: 140

Mpoueaypa Nno3BosseT U3MEHNUTb PUCK-NAPaMETPbI OMLUOHOB.

Ta6n. 142. Bxogsauwme napameTtpbl

Nmsa napameTtpa Tun 3HaueHune no | Onucaxue
YMO4aHUIO
broker_code c4 Kof 6pokepckoin hupmbl
client_code c3 Ko knneHTa
num_clr_2delivery i4 0 KonmyecTBo KAMPUHIOB, 3a KOTOPOE BK/IYAIOTCA CLEHapuu
aKcnMpauumn Ans pacyeta pUckoB No 6KHeR HekBapTasbHOM
cepumn ONuMOHOB 151 AaHHOTo pasgena
use_broker_num_clr_2delivery i1 0 Mpu3Hak ncnosb3oBaHus 3HaveHus num_clr_2delivery, 3agaH-
HOM Ha ypoBHe 6pokepa
exp_weight c4 BecoBoii koadhchrumeHT
use_broker_exp_weight i1 Mpu3Hak ncnonb3oBaHNA 3HavYeHus exp_weight, 3agaHHoM Ha
ypoBHe 6pokepa
Ta6n. 143. Pe3ynbraT BbINOMHEHUS
Nma napameTtpa Tun 3HaueHue no |OnucaHune
yMO4aHUio
code i4 Kog Bo3Bpara
message c255 TekcT coobLieHus
Koabl BO3BpaTa KoMaHAb!:
0 ycnex BbINOMIHEHNSA onepaLun

[Opyroe 3HaueHne oLmbka

MpumeyaHwe:

Mpoueaypa A0CTyrNHA TO/bKO TOMY fIOTVHY L/To3a oT PP, KOTopoMy AAMUHUCTPATOP TOProB NpeAocTaBus Heo6xoAuMbIe Npasa.

Tun coobLeHus: 68

Tun OTBETHOro coo6LUeHus: 139

MpoLeaypa no3BossieT NepeHoCHTb PUCK MeX Y TOProBbIMN CUCTEMAMM.

Ta6n. 144. Bxoasuwme napameTtpbl

5.20. MeTop FutTransferRisk - NepeHocC pucka

Nms napameTtpa Tvn 3HauyeHne no | Onucaxuvne

YMOYaHuio
broker_code c4 Kog, 6pokepckoit dovpmbl
code_from c7 Kog Toprosoro pasgena
isin c25 Kop, nHCTpymeHTa
amount i4 Pasmep nepeHocumoii nosuumn
Ta6n. 145. Pe3ynbTat BbINO/IHEHUA
Nmsa napameTtpa Tvn 3HaueHune no | OnucaxHvne

YMOMYaHUIO
code i4 Kop Bo3sBpata
message c255 TekcT coobuieHus
deal_id1 i8 Homep caenku Ha CpoYHOM pblHKe
deal_id2 i8 Homep caenku Ha BasitoTHOM pblHke
Kogpl Bo3Bpara KoMmaHzpbl:
0 ycnex BbINO/IHEHWA onepaLun

[Opyroe 3HaueHne oLmnbka
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MpumeyaHue:

Mpoueaypa AocTyrnHa To/bKO TOMY /IOTWHY LUo3a oT P®, KoTopoMy AAMUHUCTPATOP TOProB NpeAoCcTaBus HEO6XoAUMbIe NpaBa.

5.21. MeTtop FutChangeBFParameters - ameHeHne napameTpoB B® YuacTHuU-
KOM K/IUPUHTa

Tun coobLeHns: 95
Tun OTBETHOrO CO06LLEeHNA: 162

Mpoueaypa ucnonb3yetca A5t M3MeHeHUsl napaMeTpoB B® YuacTHUKOM knupuHra. Mpoueaypa AOCTYNHA UCKMKOUATENBHO ANIS IOTMHA
YPOBHA P®. MpuMeHeHWe 3aiaHHbIX NapameTpoB NPOUCXOANT B BEUEPHUI KITUPUHT.

Ta6n. 146. Bxogsawme napameTpbl

Nma napameTtpa Tun 3HaueHue no |OnucaHune
yMon4aHuio

broker_code c4 Kog, 6pokepckoit davipmbl

code_bf c2 Kog B®.

margin_type i4 Pexunm mapxuposaHus no pasgenam b®. 3 - nonyHerro, 4 -
HeTTO.

calendar_spread_margin_type i4 Tvn MapXvpoBaHua KasnleHAapHbIX CnpefoB ANs noptdens
B®. 3 - nonyHeTTO, 4 - HeTTO.

num_clr_2delivery i4 KonuuyecTBo KNMPUHTOB A0 3KCMMpauun AN1s Hadasa pacyeta
cueHapues akcnvpaumu no bo.

exp_weight cl7 Bec cueHapueB akcnvpaummn ansa b® s nrorosom MO.

go_ratio cl7 MAPAMETP 3APE3EPBVPOBAH ANA BYAYWENO WC-

MONb30OBAHUA. [aHHblii KO3EULMEHT NOKa HE UCMONb3Y-
eTcs, Npy oTNpaBKe KOMaHAbl Nose MOXHO OCTaB/ATb NYCTbIM.
To6ble 3HayYeHnsa aToro nons 6yayT urHopuposarses TC.

check_limit_on_withdrawal i4 lMpoBepka focTaTo4HOCTM 06ecnevyeHusi o B® npu BBoAe/BbI-
BOfle cpeAcTs. 1 - npoBepATh, O - HeT.

limit_tied_to_money i4 CooTBeTCTBME TOpProBoro nuMmuta B&® cymme cpeacts Ha pas-
fdenax B®. 1- nogaepxvBaTb cooTBeTcTBue, O - HE3aBUCUMBI
(BUPTYaNbHbIA) IMMAT.

check_limit_for_orders i4 MpoBepka gocratoyHocTn obecneverHus no B® npu noctaHoB-
Ke 3asBOK . 1 - npoBepsATh, O - HeT.

no_fut_discount i4 3anpeT Ucnosib30BaHusA CKMAKKM No tbloyepcam A5 noptdens
B®. 1-3anper, O - HeT.

Ta6n. 147. Pe3ynbraT BbINO/IHEHUSA

Nms napameTtpa Tvn 3HauyeHne no | Onucaxuvne
YMOYaHUio

code i4 Kop Bo3sBpata

message c255 TekcT coobLLeHus

Kopp! BO3BpaTa KoMaHgbl:

0 ycnex BbIMOMHEHNs onepaLun
[pyroe 3HaueHue oLmbka
MpumeyaHus:

» [lyctasa cTpoKa, 3afaHHasa B nosne tuna cl7, AaeT BO3MOXHOCTb NPW NOCbINIKE KOMaHAbl HE U3MEHATb 3HaYeHue napameTrpa, Kotopoe
nonb3oBartesib paHee yxXe oTnpaBu/1 B TOProByrd CUCTEMY.

* 3HaueHue -1, 3afaHHoe B none Tuna i4, AaeT BOSMOXXHOCTb NPU NOCbI/IKE KOMaH4bl HE NSMEHATb 3Ha4YeHUe napamMmeTpa, KOTopoe Nnosb-
30BaTe/lb paHee yXXe oTnpasn/1 B TOProByto CUCTEMY.

5.22. Metop FutChangeClientParameters - 1I3amMeHeHue napamMeTpPOB Ha K/u-
EHTCKUX pasgenax

Tun coobLeHns: 96
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Tvn OTBETHOrO CO06LLEeHNs: 163

Mpoueaypa ncnonb3yeTca 4159 U3MEHEHUS NapaMeTPOB Ha K/IMEHTCKUX pasgenax Y4acTHUKOM KavpuHra. MNpouedypa [oCTynHa normHam
ypoBHs P® 1 B®. MpumeHeHne 3aaHHbIX NapaMeTPOB NPOUCXOANT B BEUEPHUI KITUPUHT.

Ta6n. 148. Bxogsuue napameTpbl

Nma napamertpa Tun 3HauyeHue no |OnucaHune
yMO4aHuio
broker_code c4 Kog 6pokepckoit hupmbl
code c3 Kog, knneHTa
calendar_spread_margin_type i4 Tun MapXnpoBaHusa KasleHAapHbIX cnpefoB ANns kKaveHTa. 3 -

NOJSIYHETTO, 4 - HETTO

Ta6n. 149. Pe3ynbTat BbINO/IHEHUA

Nmsa napameTtpa Tvn 3HaueHune no | OnucaxHve
yMonyaHuo

code i4 Kog Bo3sBpata

message c255 TekcT coobLieHus

Kogbl Bo3BpaTa KOMaHabl:
0 ycrnex BbIMOIHEHUS onepawLum

[Jpyroe 3HaueHne oLmbKa

5.23. Metopg FutChangeBFClientDefaultParameters - I3mMeHeHne Ha KINEeHT-
CKUX pasgenax napameTpoB Mo yMON4yaHuio

Twvn coobueHuns: 402
Tun OTBETHOrO co06LLeHus: 602

Mpoueaypa ncnonb3yeTcs AN U3MEHEHUS NapamMeTpoB Mo YMOYaHWIo 415 BCeX KNMEHTCKNX pa3aenos ogHol B®. Mpoueaypa goctynHa
norvHam ypoBHsa P® 1 B®. MprmeHeHne 3aaHHbIX NapameTpoB NMPOUCXOAUT B BEHEPHUI KNIVPUHT.

Ta6n. 150. Bxoasume napameTpbl

Mmsa napameTtpa Tvn 3HaueHune no | OnucaxHve

YMOMYaHUIO
broker_code c4 Kog, 6pokepckoit dovpmbl
code_bf c2 Kog Bo®.
num_clr_2delivery_client_default i4 0 KonuyecTBoO K/IMPUHIOB [0 3KCnupauuu 418 Havana pacyera

CLeHapueB aKcnmpauum no KAneHTam.

exp_weight_client_default cl7 0 Bec cueHapueB akcnvpauummn ons knveHTa B utorosom 0.
no_fut_discount_client_default i4 0 3anpert 1Ucnonb30BaHWA CKUAKM Mo diblovepcam A1 noprde-

neii No KNMeHTCKUM pasgenam. 1-3anpet, O-HeT.

Ta6n. 151. Pe3ynbTat BbINO/IHEHUA

Nma napameTtpa Tun 3HaueHue no |OnucaHune
yMO4aHuio

code i4 Kog Bo3Bpara

message c255 TekcT coobLieHus

Kogpl BO3BpaTa koMaHzbl:

0 ycnex BbIMO/IHEHNS onepauumn
[pyroe 3HayeHune owmbka

MpumeyaHus:

* [yctasa cTpoka, 3afaHHasa B nose tuna cl7, AaeT BO3MOXHOCTb NPW NOCbIIKE KOMaHAbl HE U3MEHATb 3HaYeHue napamerpa, Kotopoe
nonb3oBartesib paHee yXxe oTnpaBu/l B TOProByrd CUCTEMY.

* 3HaueHue -1, 3afaHHoe B none Tuna i4, AaeT BOSMOXXHOCTb NPU NOCbI/IKE KOMaHA4bl HE NSBMEHATb 3Ha4YeHNe napameTpa, KOTopoe Nosb-
30BaTe/lb paHee yXXe oTnpasn/1 B TOProByto CUCTEMY.
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5.24. Metopg FutChangeBFLimit - iameHeHue TOProBbIX IMMUTOB B®

Tun coobueHuns: 94
Tun OTBETHOrO CO06LLeHNs: 161
Mpouenypa No3BoSeT MEHATbL TOProBble NMMMUTbLI N0 B®.

Ta6n. 152. Bxogsuue napameTpbl

Nms napameTtpa Tvn 3HayeHune no | OnucaxHvne
yMon4yaHuio
broker_code c4 Kog, 6pokepckoit dovpmbl
mode i4 Pex1m paboTbl kKOMaHb!
code c2 Kog B®
limit_money cl7 JINMNT feHexXHbIX CpeacTs
check_limit i4 dnar NpoBepkM Ha AOCTaTOYHOCTb CPeAcTB no b

Ta6n. 153. Pe3ynbraT BbINOMHEHUS

Nmsa napameTtpa Tvn 3HayeHune no | OnucaxHvne
yMoOn4yaHuto

code i4 Kop Bo3sBparta

message c255 TekcT coobLieHus

Koppbl Bo3Bparta KomaHfbl:

0 ycnex BbINO/IHEHNSA onepaLumn
[pyroe 3HayeHne owmbKa
MpumeyaHus:

* Pexum paboTbl komaHab! (none mode):
12 YcTaHOBUTb IMMWTBI paBHble 3HaYeHntio 1imit_money
13 W3mMeHUTb NMMUTbI Ha 3HadYeHne 1imit_money

* B napametpe check_limit MOXHO yKa3aTb c/egylowme 3HaYeHNs:
0 He BbINOAHATL NPOBEPKY

1 BbINONHATL NPOBEPKY

5.25. MeTtopg CODHeartbheat - Coo6uweHune-xaptout ans cepsuca Cancel on
Disconnect

Tun coobueHuns: 10000
Coo6LLeHne-xapTout coobLLaeT CepBrCY MOHUTOPVHIA NOAK/IIOUYEHUS NONb30BaTesneli 0 TOM, YTO JaHHbIA TOTUH aKTUBEH.

Ta6n. 154. Bxogsawme napameTpbl

Nms napameTtpa Tvn 3HauyeHne no | Onucaxuvne
yMonyaHuio
seq_number i4 0 Homep coobLyeHns-xapTéuTa (B Tekylueli Bepcun He UCnosb-
3yeTcs)

Monb3oBaTesb, UCMO/b3YIOLLIMIA CEPBUC CHATUSA 3asiBOK NPY OTK/IIOYEHNM OT TOProBOii cUcTeMbl 06513aH NOChINaTh Ha BXOAHOI reiiT Toprosoit
CUCTEMbI COOBLLEHUSI-TPAH3aKLMN UM XapTeUTbl He pexe ofHoro pasa B 10 cekyH. B criyyae HeakTMBHOCTW, TO €CTb OTCYTCTBUSI OT
nosnb3oBatesnieil coobLLeHuit Nto6oro TNa B TedeHne 20 CeKyHZ, 3asiBKV 3TOTO No/b3oBaTesns 6yayT CHAThI.

MpumeyaHwue:
TpeboBaHve nocblNaTb XapTonTbl pacnpocTpaHAeTCA TOMbKO Ha Nosb3oBatenei, ncnonb3ytowmx cepsuc Cancel on Disconnect

CepB1C MOHUTOPWHIA HE OTMPaBSET OTBETHLIX COOGLLEHWI Ha XapTouThbl. Mo3aToMy B none diaroB Npy BbI30BE (OyHKLMM OTNPaBKK
co06LLeHnn TpebyeTcs ykasaTb HO/Mb (He oxuaaTb oTeeTa): cg_pub_post(pub, msgptr, 0);
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Bbi30B hyHKUMM cg_pub_post ¢ pnarom CG_PUB_NEEDREPLY npu oTnpaBke xapTéuta NpMBeAET K NOSTyYEHUIO YyBEAOM/IEHNA-0LLINGOKM
CG_MSG_P2MQ_TIMEOUT.

5.26. Metop SetSmaPreTradeCheck - YcTtaHOBKa npeaBapuTesibHOW NPOBEPKU
Ans 3aaBok SMA-normHa

Tun coobLeHns: 406
Tun OTBETHOrO CO06LLEeHNs: 166
KomaHga ycTaHaBnmMBaeT pexvim npefsaputesnibHOl NPoBepkn A1 3aaBok SMA-ormHa.

Ta6n. 155. Bxogsuwue napameTpbl

Nmsa napameTtpa Tun 3HaueHune no |OnucaHue
yMonuaHuio

broker_code c4 Kof 6pokepckoit hupmbl

sma_asp c20 not null SMA-norvH

check_number i1 not null Homep nposepku (1 - 7)

base_contract_code c25 null Kof 6a30BOro akTnea

instrument_type i1 0 Tun gepusaTuea:

e 0 - dbroyepc
e 1-0nuuoH

» 2 - KaneHpapHbliii Cnpeg.

client_code_check c3 Kog, KnueHTa, yyacTByHLLMIA B NPOBEPKE

value c29 not null MpoBepoyHoe 3HaueHne

Ta6n. 156. Pe3ynbTat BbINO/IHEHUA

Mmsa napameTtpa Tvn 3HaueHune no | OnucaxHve
yMonyaHuio

code i4 Kop Bo3sBpata

message c255 TekcT coobuieHus

Kogbl Bo3BpaTa KOMaHabl:

0 ycnex BbIMNOMHEHNS KOMaHb!
[pyroe 3HayeHune owmbka
MpumevaHue:

Mpoueaypa AOoCTynHA TONbKO TOMY SIOFMHY LK03a, KOTOPOMY AMUHUCTPATOP TOProB NpefocTaBui HeobxoayMble NpaBa.
PaclungpoBka HomepoB nposepkn Ana nons check_number:

Ta6n. 157. Homepa nposepku

Homep npo-|lMpoBepka Monsa

BEpPKU

1 OTKMOHEHME LEHbI B NMOPYyYeHUM OT Teky- |B value 3afaeTcst OTKNIOHEHUE LieHbl MOPYYEHWs OT TeKyLLen LeHbl B npo-
LLIe LeHBbI. LeHTax. B none sma_asp ykasbiBaeTcsi Sma-/10rviH, 47151 KOTOporo fobasns-

erca nposepka. Mons instrument_type u/vunu base_contract_id 3agatotca
B C/lyyae, ecqim TpebyeTcs yCTaHOBWTb NMPOBEPKY HA OTK/IOHEHWE LieHbl B
NOPYYeHNN OT TeKylLLeli LeHbl Ha onpefeneHHbli UHCTPYMEHT WK Ha BCe
WHCTPYMEHTbI BbIGPaHHOT0 6a30BOro akTuBa.

2 MakcuMasibHbIli 06beM MOPYYeEHUst B KOH- | B value 3aaeTca MakcMMasibHbI 06beM NopyYeHNs B KOHTPakTax. B none
TpakTax. sma_asp ykasbiBaeTcsi Sma-forvH, /1 KOToporo f06aB/isieTcsi NpoBepKa.
Mons instrument_type n/vnn base_contract_id 3agatotcs B cnyvae, ecnv
TpebyeTcs YyCTaHOBWTb NMPOBEPKY HA MakCMMaslbHbIi 06bEM NOpyYeHUs B
KOHTpaKTax Ha onpeaeneHHblii MHCTPYMEHT WUIN HA BCE MHCTPYMEHTbI Bbl-
6paHHOro 6a30BOro aKTmBa.

3 3anpetunTtb agpecHbIn pexmm. B value 3agaetcsa O unm 1. 0 - paspeLumnTb agpecHbiii pexum; 1 - 3anpetnts
A PECHbIV PEXMM.
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Homep npo-|MpoBepka Mons

BEpKu

4 MakcumanbHbIli 06bemM nopyyeHus B py-|B value 3agaeTcs makcumasbHbIi 06beM nopyveHus B pyonsix. B none
6nsx. Sma_asp ykasblBaeTcsi Sma-J1orvH, A1 KOToporo fo6aB/isieTcs nposepka.

Mons instrument_type n/nnn base_contract_id 3agatotca B ciyyae, ecnm
TpebyeTcs YCTaHOBWTL MPOBEPKY HA MaKCUMaUlbHbI 06BEM NOPYYEHUS B
py6nsax Ha onpeAeneHHblli MHCTPYMEHT UK Ha BCE UHCTPYMEHTbI BbIGpaH-
HOro 6a30BOro aKTMBa.

5 MakcumanbHas cymma nopyyeHuii 3a Top- |B value 3agaeTca mMakcMmanbHasi CyMma nopyyeHuid 3a TOProBbli AeHb
roBbliA A€Hb (6PYTTO). (6pyTTO). B Nnone sma_asp ykasblBaeTcs Sma-/iorviH, Ans KoToporo foba-
BnsieTcs nposepka. Mons instrument_type u/wunu base_contract_id 3aga-
0TCA B c/lyyae, ecnu TpebyeTcs yCTaHOBWUTb MPOBEPKY Ha MakCMMaslbHYHo
CYMMY NOpYyYeHuii 3a TOProBbIli AeHb (BPYTTO) Ha OnpeAeneHHbI NHCTPY-
MEHT WK Ha BCe MHCTPYMEHTbI BbIGpaHHOro 6a30BOro akTVBa.

6 MakcumanbHass no3vuusa B KOHTpakTax |B value 3agaeTca mMakCcuMasibHoe KONMYeCTBO KOHTPAKTOB B NO3WLWK
(long). long ana yyacTHuKa TOpPros C K/IMEHTCKMM Kogom target_client_code. lMo-
na instrument_type w/wnu base_contract_id 3agaiTcs B criyyae, ecnv
TpebyeTcA yCTaHOBUTb MPOBEPKY Ha MakCHMaslbHOe KO/IMYECTBO KOH-
TPaKkToB B MO3uUuM long ANs y4yacTHVKa TOProB C K/AMEHTCKAM KOAOM
target_client_code Ha onpefeneHHbln MHCTPYMEHT U/ Ha BCE MHCTPYMEH-
Tbl BbIGPAHHOrO 6a30BOro akTuBa.

7 MakcrmanbHasi no3vuus B KOHTpakTax |B value 3ajaeTcs MakCcuMMasibHOe KOMMYEeCTBO KOHTPAKTOB B MO3WLWU
(short). short Ans yyacTtHMKa TOProB C KNMEHTCKUM Kogom target_client_code. Mo-
na instrument_type w/wnun base_contract_id 3agaiTcs B criydae, ecnv
TpebyeTcs yCTaHOBUTb MPOBEPKY HAa MakCUMaslbHOE KOJIMYECTBO KOH-
TPaKTOB B Mo3vLuM short gns yyacTHUKa TOProB C KAMEHTCKUM KOAOM
target_client_code Ha onpeaeneHHbli UHCTPYMEHT WK Ha BCE MHCTPYMEH-
Tbl BbIOpaHHOrO 6a30BOrO aKTMBa.

5.27. Metop DelSmaPreTradeCheck - YganeHne npegBaputesibHO NPOBEPKU
Ans 3asBok SMA-normHa

Tun coobiuenus: 407

Tun oTBETHOTO COO6LLEHNA: 167

KomaHaa oTMeHsieT pexuM npeasapuTenbHON NPpoBepKn Ans 3as80k SMA-AorMHa.

Ta6n. 158. Bxoasawume napameTpbl

Nms napameTtpa Tvn 3HauyeHne no | Onucauvne

YMO4aHUIo
broker_code c4 Kog, 6pokepckoit dovpmbl
check_id i8 Id npesBapuTENLHON NPOBEPKY

Ta6n. 159. Pe3ynbTat BbINO/IHEHUA

Nmsa napameTtpa Tvn 3HauyeHne no | Onucaxuvne
YMOTYaHUIO

code i4 Kog Bo3Bpata

message c255 TekcT coobLLeHus

Kogbl Bo3BpaTa KOMaHab!:

0 ycnex BbIMOTHEHNA KOMaH/bI
Apyroe 3HaueHue oLmbka
MpumeyaHue:

Mpoueaypa A0CTYMNHA TOMLKO TOMY /IOTWHY LLUM03a, KOTOPOMY AAIMUHUCTPATOP TOProB NPeAoCcTaBn/ HE06X0AMMbIE NpaBa.

5.28. MeTtop, UserKillSwitch - 3anpeT Toprosbix onepayuit 4nsa noruHa

Tun coobueHuns: 408

Tun OTBETHOrO CO06LLEeHNs: 168
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KomaHAaa BK/o4YaeT 3anpeT TOProBbIX onepawuii ans norvHa.

Ta6n. 160. Bxogsaue napameTpbl

Nms napameTtpa Tvn 3HauyeHne no | Onucaxuvne
YMOYaHUIO
login c20 not null JlorvH yyacTHrKa TOpros, A1 KOTOPOro ycTaHaBnvMBaeTcs 3a-
NPET Ha TOProsble onepawuu.
disable i1 0 HacTpolikv 3anpeTa ToprosbIx onepauuii Ans noruHa:
» 0 - ToproBble onepauvu paspeLueHbl 419 /TIorMHa
* 1 - TOoprosble onepamu 3anpeLleHbl 41 0rMHa.
cancel_orders il 0 HacTpolikn CHATVA 3aABOK Npu 3anpeTe TOProBbIX onepauuu
[ANA norvHa:
e 0-appo TC He CHMMaET 3asBKU
e 1-9aapo TC cHAMAET 3aaBKMU.
Ta6n. 161. Pe3ynbTat BbINO/IHEHUA
Nmsa napameTtpa Tun 3HaueHune no | Onucaxue
YMOMYaHUIO
code i4 Kog Bo3Bpara
message c255 TekcT coobLieHus
num_orders i4 KonnuyecTtso yaasieHHbIX 3a8B0K
Kogpl Bo3Bparta KomaHabl:
0 ycnex BbIMO/THEHNA KOMaH/bI

Apyroe sHavyeHmne owwmbka

MpumeyaHwe:

Mpoueaypa AocTyrnHa TO/bKO TOMY /IOTVHY LUI03a, KOTOPOMY ALMUHUCTPATOP TOPTrOB NPefocTaBuil Heo6XoaAnMble Npasa.

BeicTaBneHue chnara “"cHumatb 3asBku" (cancel_orders = 1 ) BO3MOXHO TO/bKO Npu ycrioBuw, korga none disable =1.

Tunbl gaHHbIX nnatdgopmbl Plaza-2

Plaza-2 C++ ODBC KommeHTapwii
ul UINT8 SMALLINT Llenoe uncno pasmepom 1 6aiiT.
u2 UINT16 INTEGER Llenoe uncno pasmepom 2 6aiita.
u4 UINT32 NUMERIC,10 Llenoe uncno pasmepom 4 6aiita.
u8 UINT64 NUMERIC,20 Llenoe uncno pasmepom 8 Gaiir.
i1 INT8 SMALLINT Llenoe uncno co 3Hakom pasmepom 1 GaiiT.
i2 INT16 SMALLINT Llenoe uncno co 3Hakom pasmepom 2 baiiTa.
i4 INT32 INTEGER Llenoe uncno co 3Hakom pasmepom 4 Gaiita.
i8 INT64 BIGINT Llenoe uncno co 3Hakom pasmepom 8 GaiiT.
a CHAR VARCHAR CTpoka CMMBOJ/I0B pa3Mepom 1 6aiT.
cN CHAR[N+1] VARCHAR,N CTpoKa CMMBOJ10B, OKaHYMBaKLLASACA HY/1IE€BbIM CIMBOJIOM.
dN.M sN.M P2BCDII NUMERIC,N,M [ecsATUYHOE Ynco B fBONYHOI KOAMPOBKE C OMKCMPOBAHHO TOY-
KoWi, rae
¢ N — obLiee komyecTBo LMp B YACTE;
¢ M — KonunyecTBo Uudp B APOGHOI YacTw.
t P2TIME TIMESTAMP [ara n Bpems.
f DOUBLE REAL Uucno ¢ nnasaroLeit TOUKON ABOMHON TOYHOCTU pasmMepom 8 6aliT.
bN VARBINARY,N BnoK gaHHbIX.
zN VARBINARY,N Bnok gaHHbIX, rae nepsble YeTbipe 6aiiTa 3a4arT A/MHy 6ydepa.
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CnpaBOYHUK KOAOB BO3Bparta

Kop Bo3Bparta

OonucaHue

-1

OLwmBKa Npy BbINOMHEHUW OMepaLyy.

0 Onepauus BbINOSIHEHA YCMELLHO.

1 Het Takoro nosnes3osarens.

2 HeTt Takoro aunepa.

3 Ceiluac aTta ceccusl He UAET.

4 Ceccusi NnprocTaHoBeHa.

5 OwmbKa Npu BbINOMHEHUN ONepaLmn.

6 HeT npaB Ha BbINOHEHWE onepaLuu.

7 MonbITKa AOCTyNa K Y4y)XOMy CYeTy Aunepa.

8 HeT npae Ha yfasienne 3asaBku 4pyroro KameHTa/nonb3osarens ceoel ypMbl.

9 dupme onepaumm ¢ 3asBKkaMmmn 3a6n0knposaHbl AgMuHMcTpaTtopom Knnpuxrosoro LieHTpa.

10 HexBaTtka cpefCcTB Ha CUETY A5 pe3epBrpoBaHus.

12 Mpemus no onumoHy BHE JIMMUTOB.

13 NIvMUT N03. NO BCEMY PbIHKY NPEBBILLEH.

14 He HaligeHa 3asBKa Ans yaaneHus.

25 3anpetr AZMUH/CTpaTopa TOProB Ha NOCTAHOBKY /1I0ObIX 3a5BOK.

26 3anpeT AgMUHUCTpPaTopa TOProB Ha OTKPbITUE NO3ULUIA.

27 3anpet AgMmHMcTpaTopa TOProB Ha OTKPbITUE NO3uLMil Ha Mpogaxy.

28 HeT npas A/151 BLINOMHEHNSA onepaLlun.

31 He paspelueHa BCcTpeyHas 3asiBka Ha OfUH CYET u/mnm NHH.

32 LieHa caenku BHe numuTa.

33 3101 hupme onepaumn ¢ 3asBkamy 3a6710kMpoBaHbl AAMUHUCTPaTOpom KnuprHroeoro LieHTpa.
34 MonbITka onepauuy Ha HeCYLLECTBYIOLLIMIA KOA, KNNeHTA.

35 OwnbKa B 3ajaH1N BXOAHbIX NapaMeTpoB.

36 MonbITKa onepauuy No HecyLecTBytoWweMy 6a30BOMY akTuBy.

37 MepecTaHoBka 3asB0K No CBA3Kkam HegonycTma.

38 MepecTaHoBKa afpecHbIX 3asBOK HefonycTuMa.

39 LleHa He KpaTHa MYUHUMa/IbHOMY LUary LieHbl.

40 MonbITka agpecoBaTb BHECUCTEMHYIO 3a51BKY HECYLLLECTBYHOLLLEMY KOHTPareHTy.

41 He HacTynun nnm NCTEK CpoK [OBEPEHHOCTN NoNb30BaTENA.

42 3anpeueHa paboTa MnaeHbIM Tpeligepom PacuéTHoli hupmbl.

44 [naBHbIl Tpeligep PacyéTHOW hpMbl HE NOCTaBW/ NPU3HAK CBOEN paboTbl OT 3TOI IUPMBI.
45 MonbITKa NOCTaBUTbL BHECUCTEMHYIO 3as1BKY OT (DUPMbI, Y KOTOpOIi He nponucaH kog PTC.

46 Mo 3TOMY UHCTPYMEHTY pa3peLleHbl TONIbKO BHECUCTEMHbIE 3asiBKU.

47 B HasHaueHHOI ceccun No 3TOMY MHCTPYMEHTY TOProB HET.

48 Mo aTomy MHCTPYMEHTY UAET MocTaBka. PaspeLueHbl TONbKO BHECUCTEMHbIE 3as1BkM BceM B® coeil PO.
49 MonbITKa NOCTaBUTb BHECUCTEMHYIO 3a51BKy OT Tpeifepa 04HOro KNIMEHTCKOrO CYeTa, a He OT KoAa npMbl.
50 He Haiifena 3asBka 415 nepecTaHoBKM.

53 Owwubka B 3aaHUN BXOAHOTO napameTpa - Konmyectso. CMLLKOM BENVKO.

54 B onepauyumn otkasaHo: MpeBbilleH NMMUT onepauuii OT yKasaHHOro KMeHTa.

56 HeT npas Ha BbINO/IHEHWE Onepawumn OT YKa3saHHOro fIormHa u koga. Obpatntecs K AGMUHUCTPATOPY TOProB.
57 HeT npaB Ha coeguHeHne ¢ cepepoM bupxu. O6patuteck K ADMUHUCTPATOPY TOProB.

58 HeT npas Ha BbiCTaBneHNe 3a8Bk1 6e3 MPOBEPKN [OCTATOYHOCTU CPEACTB Ha YPOBHE K/IMEHTA.
60 MprocTaHoBKa ayKLMOHa B PeXUMe YNpaBieHns pyckoMm Nno BCeM MHCTPYMEHTaM.

61 MprocTaHoBKa TOProB B peXvMe yrnpasieHNsi PUCKOM.

62 MprocTaHoBka TOPros no cexkuym CpoyHOro pbiHka MOCKOBCKON Bupxu.
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Kop Bo3Bparta

OnucaHue

63

MprocTaHoBKa ayKLMOHa B PeXUMe YNpaBeHns PUCKOM Mo BCEM UHCTPYMEHTam JaHHoro BA.

64 [procTaHoBKa TOProB B peXuMe yrnpas/ieHus puckomM no gaHHomy BA.

65 MprocTaHoBKa TOProB BO BCEX PEXMMAXx v Mo BCEM UHCTPYMEeHTaM AaHHoro BA.

66 [MprocTaHoBKa TOProB BO BCEX pexmnmax no AaHHOMY MHCTPYMEHTY.

67 3anpeTt AgMrMHUCTpaTopa TOProB Ha OTKPbITUE MO3NLMIA B peXvMe yrpaBieHUst PUCKOM MO AA@HHOMY UHCTPYMEHTY.

68 3anpeT bpokepa Ha BbicTaBneHne Mobbix 3a5BOK B pEXMME yrpaBieHNsi PUCKOM.

69 3anpeTt NaBHOro Tpeiepa Ha BbiCTaB/IeHUe 00ObIX 3a5BOK B peXVIME YnpaBieHNst PUCKOM.

70 Toprosas onepauus He NogLepXnBaeTcs.

71 KonnuecTBo KOHTPAKTOB B NO3WLMN NPEBbLICMIO AOMYCTUMbIA Npesen.

72 3asBka B npoLecce nepemeLLeHns.

73 CyMMapHoe KoNmM4ecTBO KOHTPaKTOB B 3asBKax Ha MOKYMKY NPeBbICUI0 AOMYyCTUMbIN Npesen.

74 CyMMapHoe KoNM4ecTBO KOHTPAaKTOB B 3asiBKax Ha NpoAay NpeBbICUII0 AOMYyCTUMbIA npegen.

75 MpeBbILEH MHTEPBaT OXUAAHUSA BbINOTHEHUS HETOProBOl onepauuy. Onepaumsi He BbINOMIHEHA.

76 He HaligeHa 3anucb Ans yaaneHus.

200 AOMUHUCTPATOP NPOM3BOAUT U3MEHEHME napamMeTpoB pacyéta 0.

201 AOMUHUCTPATOP MPOU3BOAUT N3MEHEHNE NapameTpos pacyérta 0.

202 AOMUHUCTPATOP NPOM3BOAUT U3MEHEHMe napamMeTpoB pacyéta 0.

203 AOMUHUCTPATOP NPOU3BOAUT U3MEHEHMNE napameTpos pacyéTta [O.

204 AOMVHUCTPATOP NPOM3BOAUT 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 AOMUHUCTPATOP NPOM3BOANT U3MEHEHME napaMeTpoB pacyéta 0.

310 3anpet AgMuHucTpartopa KnnpmHrosoro LieHTpa Ha NocTaHOBKY J1H00bIX 3asiBOK.

311 3anpet AgMmmHucTpaTopa KnmpuHrooro LieHTpa Ha OTKpbITMe No3nLuuii.

312 3anpeTt AgmuHucTpaTopa KnvpuHroBoro LieHTpa Ha oTKpbITUe No3uumii Ha Mpogaxy.

314 3anpeT Tpeiigepa Ha NOCTaHOBKY /1t00ObIX 3a51BOK MO K/IMEHTCKOMY CYETY.

315 3anpet Tpeligepa Ha OTKPbITUE NO3ULMK MO KIMEHTCKOMY CYETY.

316 3anpeT Tpeiigepa Ha OTKpbITME NO3NLMK Ha Mpogaxy No KIMEHTCKOMY CYETY.

317 MpeBbIWEeH NIMMAUT 3asiBOK Ha MOKYNKY/Mpoaaxy.

318 3anpet AgmuHucTpaTopa KnvpuHrosoro LieHTpa Ha BbiCTaB/ieHne Nto6bIX 3asBOK MO KAIMEHTCKOMY CUETY: A5 K-
EHTCKOro perncrtpa Het [leno cyeta, paspeLlléHHoro ans MNMoctaskn N0 UHCTPYMeHTaM [leHeXHOro pbiHKa.

320 MpeBbIWeH AONYCTUMbIV 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 AMMUT K/IMEHTA Ha NOKYNKy Bymar.

336 MpeBbIWeH NMMMUT 6poKepa Ha NOKYMKy Gymar.

337 MpeBbILeH MMUT KNNeHTa Ha NPoAaxy Gymar.

338 MpeBbIWeH MMMAUT GpoKepa Ha NpoAaxy Gymar.

339 MOET nepecyér MO.

380 VA&t npom. KNMPUWHI, HENb3a coBepLlaTb TOProBble onepauuu.

381 VOET NPOM. KNVPUVHI, HeNb3A yAaNATb 3asBKU.

382 VOET NpoMm. KNMPWYHI, HENb3A NepecTas/isaTb 3asBKU.

383 M aeT npoM. KIMPUHT, Hesb3s coBepLUlaTh HETOProBble onepauun.

680 HexBartka cpeAcTs Mo iMMUTam KnneHTa.

681 HexBaTka cpefcTB N0 pacyéTHoi dpme.
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Kop Bo3Bparta

OnucaHue

4000

OwwnbKa BO BXOAHbIX NapameTpax.

4001 Y nonb3oBarens HeT npas Ha BbINOIHEHME onepauun.

4002 HeBO3MOXHO N3MEHWTb [EHEXHbIA TMMUT MO KIMEHTY. HeT TekyLux ceccui.

4004 HeBO3MOXXHO M3MEHUTL AEHEXHbIA IMMUT NO KNNEHTY. Koga HeT B Tabimue KNeHTOB.

4005 HexBaTtka cpefcTs Npu U3MeHeHUN KNMEHTCKOro IMMUTA.

4006 HeBO3MOXHO YCTaHOBUTb JEHEXHbI TMMUT MO KNneHTY. OLIMGKa Npy BbINOJTHEHUW OnepaLuu.

4007 HeBO3MOXHO YCTaHOBWTb [EHEXHbIA TMMUT MO KAMEeHTY. OLwnbka Npu BbINO/IHEHUN Onepauun.

4008 HeBO3MOXXHO YCTaHOBUTb AEHEXHbI MMMUT MO KAMEHTY. OwmnbKa Npy BbIMOSIHEHNN onepalmn.

4009 HEeBO3MOXHO YCTaHOBUTb AEHEXHbIA IMMUT MO KAMEHTY. OLWn6Ka Npu BbINOSIHEHUW onepaLun.

4010 HeBO3MOXHO YCTaHOBUTb [EHEXHbI TMMUT MO KNneHTY. OLIMGKa Npy BbINOJIHEHUW OnepaLuu.

4011 HeBO3MOXHO YCTaHOBUTb JEHEXHbIA TMMUT MO KAMEHTY. OLnbka Npu BbINO/IHEHUN onepauun.

4012 HeBO3MOXHO YCTaHOBUTb AEHEXHbI MMMUT MO KAMEHTY. OwmnbKa Npy BbIMOSIHEHUW onepaumn.

4013 HEeBO3MOXHO YCTaHOBUTb JEHEXHbIA TMMUT MO KAMEHTY. OLWn6Ka Npu BbINOSIHEHNW OnepaLun.

4014 HeB03MOXHO M3MEHUTbL NapaMeTpbl MO KMEHTY. 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 YCTaHOBWTb AEHEXHbIA IMMUT MO KAMEHTY. C/IMLLKOM BeK.

4018 AOMUHUCTPATOP NPOU3BOAUT U3MEHEHMNE napameTpos pacyéTta [O.

4021 He xBaTaeT cBOGOAHbIX 3a/1070BbIX CPEACTB Y Bpokepckoi ®rpMbl, YUTOGbLI yCTaHOBUTL Tpebyemoe KonmuecTso Pac-
YETHOW Pupme.

4022 He xBaTtaeT cBOOOHbIX AEHEXHbIX CPeACTB y Bpokepckoli ®PrpMbl, 4TOObI yCTaHOBUTL Tpebyemoe KonmuecTso Pac-
YéTHOI dupme.

4023 HEeBO3MOXHO N3MEHWUTL AEHEXHbIA MMMUT No BP. HeT TekyLux ceccui.

4024 HeBO3MOXHO U3MEHUTb AEHEXHBIA UMUT 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 casibfjo fAeHexHbIX cpeacTs y O60cob1eHHOro pasgena, 4tobbl ycTaHoBUTL Tpebyemoe konnyectso Pac-
YéTHOI dupme.

4027 He xBaTaet casib/j0 3a/10roBbIx cpeAcTs y O60c06/1eHHOr0 pasfena, YTobbl ycTaHoBUTL Tpebyemoe KonnmyecTso Pac-
YETHOI Pupwme.

4028 He xBaTaeT cBOGOAHBIX AEHEXHbIX CPefcTB Yy PacuéTHol ®dupMbl, YTOGLI yCTaHOBUTL Tpebyemoe KommyecTso Bpo-
Kepckoii dupwme.

4030 HeB03MOXHO M3MEHUTbL NapaMeTpbl No0 Bpokepy. HeT TekyLLmx ceccuid.

4031 HeB0O3MOXHO M3MeHMTL NapameTpbl Mo Bpokepy. Koga HeT B Tabnunue KINEeHTOB.

4032 HeB03MOXHO 1M3MeHUTL NapameTpbl 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 cpegcts ¢ O60c06/1eHHOr0 pasfena 3anpeLyéH.

4035 MepeBog 3a/10roBbIX CPEACTB YACTUUYHOIO 06ecneyeHnst 3anpeLéH.

4040 HEeBO3MOXHO M3MEHWUTL IMMUT N0 BP B pexvMe ynpasneHnst pUckoM. HeT TekyLLmux ceccuid.

4041 HeBO3MOXHO M3MEHUTbL NMMUT o B® B pexume ynpasneHns puckom. aHHaa b® He 3apeructpuposaHa B Toprax.

4042 HeB03MOXHO M3MEHUTb IMMUT No B B pexxvmMe ynpasneHusi puckom. Koga B® HeT B TabnuLe KNneHToB.

4043 HeBO3MOXXHO M3MEHUTE NMMUT Mo B B pexxrme ynpasieHns puckom. OwmbKa npy BbINOSIHEHUN onepaumn.

4044 HeBO3MOXHO U3MEHUTL IMMUT NO BP B pexvmMe ynpasneHus puckom. OLumbKka npuv BbINOSHEHUWN onepauun.

4045 HeB0O3MOXHO yaanuTb NMMuT no 6@ B pexuvme ynpasneHus puckoM. Owmn6bka Npu BbIMNOMHEHNW onepaLun.

4046 HepocTtatoyHo nNpas Ha yaaneHvie 3anpeta [NaBHOTo Tpeifepa Ha TOprv B pexviMe yrnpasieHnst PUCKOM.

4050 3asBKa Ha aKcnmpaumio He obpaboTaHa. 3anpeT [MaBHOro Tpeigepa Ha nogady 3asBOK Ha DKCNUpauuto.

4051 3asBKa Ha aKkcnupaumio He obpaboTaHa. 3anpeT 6pokepa Ha nogadvy 3asiBOK Ha JKcnvpaumio.

4052 3asiBka Ha akcnupauuo He obpaboTaHa. B cylyecTBytoLeli 3as8BKke ¢ NPUCIaHHBIM HOMEpPOM Apyrue: "Kog, kineHTa"
n/Mnmn "MHCTPYMEeHT".

4053 3asBka Ha aKcnupauuio He obpaboTaHa. AET NpoM. KNMPUHE. YAansiTe 3asBKU HEMb3S.
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4054

3asBKka Ha aKcnmpaumio He obpaboTaHa.

VIOET NPOM. KNUPUHT. VI3MEHATL 3aABKN Hesb3s.

4055 3asBka Ha aKcnupauuio He o6paboTaHa. He HalineHa 3asBka no HoMepy A5 yAa/IeHUSI/U3BMEHEHUS.

4060 3anBka Ha akcnvpaumio He obpaboTaHa. HeT npas Ha BbINOIHEHVE OnepaLyn.

4061 3asBKka Ha aKcnmpaumio He obpaboTaHa. Bpemsi BBoga 3asiBOK OKOHUMIOCh.

4062 3asBka Ha aKcnupaumio He obpaboTaHa. HeT Takoro KNMEeHTCKOro cyera.

4063 3asBka Ha aKcnMpauuio He o6paboTaHa. He HalifeHa 3asBka ans yaaneHus.

4064 3anBka Ha akcnvpaumio He obpaboTaHa. HeT npas Ha BbINOIHEHVE OnepaLyn.

4065 3asBKa Ha aKcnmpaymio He obpaboTaHa. He HaieH ONUMOHHBIA MHCTPYMEHT.

4066 3asBka Ha skcnmpaumio He obpaboTaHa. OTkas OT aBTO3KCNMpaL My BOSMOXEH TOMbKO B i€Hb UCTEYEHUS OMNLMOHA.

4067 3asBKa Ha akcnupaumio He obpaboTaHa. OwnbKa Npy BbINOTHEHUN ONepauun.

4068 3asBka Ha aKcnmpaumio He obpaboTaHa. OLwmb6Ka Npy BbINO/THEHNUM ONepauun.

4069 3asBKa Ha aKcnmpaumio He obpaboTaHa. Ownbka Npy BbINO/THEHUN ONepaLmn.

4070 3asiBKa Ha aKcnMpaumio He o6paboTaHa. Ha KSIMEHTCKOM CUYETE HET TaKoro KO/IM4yecTBa No3uLMiA.

4090 HeT TekyLmx ceccuii.

4091 Kopa HeT B Tabnuue K/IMeHTOB.

4092 Koga BA HeT B Tabnuue 6a30BbiX aKTMBOB.

4093 He HalifieH yKka3aHHbI (bloYepCHbI MIHCTPYMEHT.

4094 YKasaHHbIi pbloYepCHbIA MIHCTPYMEHT HE COOTBETCTBYET yKazaHHOMY BA.

4095 He M.6. yka3aH KOHKPETHbI hbtodepc, korga BA ykasaH - [ns Bcex.

4096 He HaligeHo orpaHnyeHnst gns yaaneHus.

4097 OrpaHuyeHue MnaBHOTO Tpeiaepa Henb3s yaanuTb Tpeiaepy bpokepckoit dupmebl.

4098 VIHCTpYMEHT OTCYTCTBYET B TEKYLLEW ceccum.

4099 O6a MHCTpYMEHTa A0/MKHbI 6bITb 4719 0AHOro 6a30BOr0 aKTMBa.

4100 [ns 3asBkn No CBsA3Ke JO0/MKHO BbINOMHATLCA TPEO6OBaHNE K UHCTPYMEHTaM: AaTa UCNO/THEHMS NPSIMOTO MHCTPYMEHTAa
MeHbLUe JaTbl UCNO/THEHNSI 06PATHOTO MHCTPYMEHTA.

4101 3anpelleHbl CBA3KM MeXay MHCTPYMEeHTaMu C pasHbIMy JIoTaMu.

4102 HeT nosuuwnii Ana nepeHoca.

4103 HenonHoe ceegeHne FOK 3asBku.

4104 3asnBka no AHOHMMHOMY PEMNO gomkHa 6bITb TO/IbKO C ykasaHmem Tuna "PEMO".

4105 3anpelleHa 3asBka c ykazaHmeM Tvna "PEMO" no aaHHoi CBs3ke.

4106 CBA3KM pa3peLleHbl TONbKO AN [eHeXxHOoro pbiHka.

4107 370 Npoueaypoit HeMb3A CTaBUTb 3asABKN MO MHCTPYMEHTY-CBA3Ke.

4108 HeT npas Ha Toproento rno TO MHCTPYMEHTaM B pexnme yrnpas/ieHUs pUCKOM.

4109 CraBka (1nv Con-LeHa) He KpaTHa MUHUMasIbHOMY Luary.

4110 LleHa nepBoi1 YacTu cAenkM He CoBMadaeT C LieHOW NOCTaBKy.

4111 MpesbiweH npegen Ctasku (MM CBON-LEHbI).

4112 YKazaHHbI (ObHYEPCHbIA MHCTPYMEHT - CBsi3ka, No Hemy OrpaHMYeHnst He CTaBsTCS.

4115 HeBO3MOXHO NepeBecTy AeHexHble cpeacTea ¢ B® Ha B®. HeT TekyLumx ceccuii.

4116 HeB03MOXHO nepesecTn AeHexHble cpeacTsa ¢ b® Ha Bd. BP-A0HOP He 3aperncTpuposaHa B Toprax.

4117 HeB03MOXHO nepesecTn AeHexHble cpeacTea ¢ B® Ha B®. Bd-nonyyarens He 3aperncTpuposaHa B Toprax.

4118 He xBaTaeT cBOGOAHbIX AEHEXHbIX CPpeAcTB y Bpokepckoli dnpMbl.

4119 He xBaTaeT cBOOOHbIX 3a/10r0BbIX CPELCTB YacTUYHOrO obecneyeHnst y Bpokepckoi ®upmsl.

4120 He xBaTaeT canbio AeHexHbIX cpeacTts y O60cobneHHoro paszena.

4121 He xBaTtaeT casibfj0 3a/10r0BbIX CPEACTB YacTMYHOro obecneyeHnst y O60cob1eHHOro pasgena.

4122 He xBaTaeT CBOGOAHbIX AEHEXHbIX CPEeACTB y PacuéTHoi dvpmsl.

4123 He xBaTaeT B HaMumy 3a/10r0BbIX CPEACTB YaCTUYHOTO obecnedeHuns y Bpokepckoit drpmbl.

4124 He HaiigeH koa ykasaHHo Bpokepckoii drpmbl.

4125 MonbITKa nepesofa Mexay pasgenamm pasnnyHbiX PacuéTHbiX PupM.
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4126

MepeBog 3anpeléH. Owmnbka Normky nepesoios.

4127 He xBaTaeT cBO6GOAHbIX AEHEXHbIX CpeAcTB Ha PacuéTHoM Koge.

4128 He xBaTaeT cBOGOAHbIX AEHEXHbIX CPpeAcTB y bpokepckoit drpmbl.

4129 He xBaTaeT canbfo AeHexHbIX cpeacTB y O60co6neHHOro pasgena.

4130 He xBaTaeT CBOOOAHbIX AEHEXHbIX CPEACTB Y PacuéTHoi dupmbl.

4131 He HaiigeH koa ykasaHHol Bpokepckoii drpmbl.

4132 BbiBog 3anpeléH. Ombka Norvikv 0T3bIBOB CPEACTB.

4133 HeT nopyyeHuin 4ns oTMeHbI.

4134 He xBaTaeT B HaMumn AeHeXHbIX cpeacTB y Bpokepckoii PupMmbl.

4135 He xBaTaeT B HANM4MKN JEHEXHbIX CPeacTB y PacuéTHoli dupMbl.

4136 MepeBof 3a/10roBbIX CPeACTB NOMHOI0 06ecneveHns 3anpeLyéH.

4137 He xBaTaeT B HaMuMM 3a/10TOBbIX CPEACTB MOSIHOTO obecneyeHust y bpokepckoii dupmbl.

4138 Ha PacuyétHoM Kofie HeJoCTaTOUYHO AEeHEeXHbIX CPeACTB, AOCTYNHbLIX A1 BbIBOAA.

4139 He xBaTaeT cBO6OAHbIX 3a/10r0BbIX CPEACTB YaCTUYHOro obecneveHus Ha PacuéTHom Koge.

4140 HeT nosuuunii Ana nepeHoca no BbIGPaHHOMY MHCTPYMEHTY.

4141 He xBaTaeT OTKpPbITbIX NO3ULMIA 4151 NepeHoca.

4142 MonbITka NepeHoca No3nLuiA C KNIMEHTCKOTO CHETA Ha Yyxoii cYET (c gpyrum UHH).

4143 Henb3s nepeHocuTb no3nunn mexay b®, npuHagnexawum pasHbim P®.

4144 Henb3s nepeHocnTb NO3ULMK Ha HyneBoli pasgen bo.

4145 3anpetr AgMUHMCTpaTopa TOProB Ha NepeHoC No3nLMiA Mo ykasaHHol Bd.

4146 3anper Ha nepeHoc No3nLun No ykasaHHOMY MHCTPYMEHTY.

4147 He HaiifeH yKa3aHHbIli ONUMOHHBIA MHCTPYMEHT.

4148 He xBaTaeT B HaNM4MKn 3a/10TOBbIX CPEACTB MOIHOro obecneyeHns Ha PacuéTHom Koge.

4149 He xBaTaeT B HaNn4ummn geHexHbIX cpencts Ha PacuéTHom Koge.

4150 YkazaHHbIli (OblOUEPCHbIA MHCTPYMEHT He SIBNSIETCA MHCTPYMEHTOM 6anaHCMpPOBKM prcKa.

4151 He HaiigeH cooTBeTcTBYHOWMI KOog ®rpMbl Ha BasitoTHOM pbIHKeE.

4152 He HaligeH cooTBeTcTBYHOWMI PacueTHblil Kog Ha BaslloTHOM pbIHKe.

4153 He HalifeH COOTBETCTBYIOLMIA MHCTPYMEHT Ha BantoTHOM pbIHKE.

4154 Heobxogumble napameTpbl 415 Nofaun TpaH3akuum Ha BantoTHOM pbiHKE He 3aperucTprpoBaHbl B CUCTEME.

4155 Heob6xoauMblii NorvH AgMUHKCTpaTopa A1 NoAayuy TpaH3akuuu G6anaHCMpPOBKM pUCKa He 3aperMcTpupoBaH B CU-
cTeme.

4160 MepeBog mexay AaHHbIMU PK 3anpelleH. PacyeTHblii Kog BXOAUT B €4UHbIN My/.

4161 BbiBOg, 3anpeLleH. PacueTHblli KOg, BXOANUT B e4uHbIV Ny,

4162 Onepauust HeBO3MOXHa. I3mMeHeHre IMMUTOB paspeLleHo Mexay b® Ha ogHoM PacyéTHoM Koae.

4163 Onepauus HeBO3MOXHa a5t B® ¢ BUpPTyasibHbIM TMMUTOM. [115 NepeBofia AEHEXHbIX CPEACTB nojaiTe nopyyeHue
B HKLL.

4164 VI3meHeHne napamMeTpoB Mo KNNEHTCKUM pasfenam 3anpeLleHo.

4165 Onepauus 4OCTynHa SIorMHaM ypoBHA PO.

4166 HekoppekTHas KombuHauusa 3HaveHuii hnaros.

4167 He HaiigeH PacuéTHblii Kog,.

4200 MopyyeHve He noaTBepxaeHo. He nogkntoyeH MASTER f0rvH yYacTH/KaA TOPros.

4201 [MopyyeHre He NoaTBEPXKAEHO. [MPEBbILLEHO OTK/IOHEHME LIEHbI B MOPYYEHUN OT TEKYLLEl LEHbI.

4202 MopyyeHne He NoATBEPXAEHO. MpeBbILeH MaKCUMasIbHbI/i 06beM NOpPYYEHUs B KOHTPaKTax.

4203 MopyyeHre He NoATBEPXAEHO. 3anpeLLeH afpecHbIi PeXUM.

4204 Mopy4yeHne He NOATBEPXKAEHO. MpeBbILLEH MaKCUMasIbHbI 06BEM NOpyYeHUs B pyoGnsix.

4205 Mopy4eHre He NoATBePXAEHO. MpeBbiLIeHa MakCMMasibHas paspeLleHHas pybnesasi cymma nopy4yeHuii 3a Toproeblii
[eHb.

4206 MopyueHve He noaTBepxaeHo. MNMpeBbilleHa MakCumasibHaa paspeLllueHHas No3nLmus B KOHTPaKTax Ha NoKynky.

4207 MopyyeHne He NOATBEPXKAEHO. MNpeBbillieHa MakCUMasibHas paspeLLIEHHas NO3ULMS B KOHTPaKTax Ha Nposaxy.
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4208 MopyyeHne He noaTeepxaeHo. 1A ykazaHHoro SMA normHa npesbILEHO KONUYeCTBO OfHOBPEMEHHO YCTAHOB/IEH-
HbIX OrpaHUYeHNii Ha pasmep NO3ULUK MO Pa3/INYHLIM K/IMPUHTOBLIM pasgenam.

4220 [lna nonb3oBaTens ycTaHOB/MEH 3anpeT Ha COBEPLUEHNE TOPTOBbIX OnepaLuii.

9999 MpeBbIlLEH AMMUT OTMPaBKU TPaH3aKuuii 415 AaHHOTO JIoTMHA.

10000 CuctemHasn owmbka npyn 06paboTke COOBLLEHNS.

10001 Hewn3BecTHbIi TUM COOBLLEHNS.

10004 HeponycTumblii TN COOGLLEHUS.

10005 MpesbiweH pasmep MQ-agpeca.

10006 OwwnbKa Npy NapcuHre coobLLEeHNS.
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