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13.10.2023 BHeCEHHbIe n3MeHeHuA:
» [Nob6asneH pasgen "2.3.2.1. AGpPecHbIi PEXVM C M3TUYMHIOM MO YHUKaNIbHOMY Koay".
* B pasgen "2.4.4. MpusHaku, BbICTaBIsieMble Y 3asiBOK 1 CAEeMN0K" f06aBeHo onncaHrne HoBbIX chnaros:

o YctapesLwwuii 6uT "InternalHalfTrade (0x80000000)" nepenmeHoBaH B "NegotiatedMatchByRef (0x80000000)" -

Mpu3Hak 3asBKv UK caenkv, CChopMUPOBaHHON B pexxume "ALpecHblil ¢ M3TYMHIOM MO YHUKa/IbHOMY Koay".
» No6asneH HoBbI noTok FORTS_REJECTEDORDERS_REPL - OTBeprHyTbie B K/IMPUHT 3a9BKU. Tabnmupi:
o rejected_orders - OTBeprHyTble B K/IMPUHT 3asBKW. Tabnuua MCNofb3yeTcss BMECTO yCTapeslux Tabnuy,
fut_rejected_orders v opt_rejected_orders notoka FORTS_REFDATA_REPL.
» Motok FORTS_COMMON_REPL:
o W3 Tabnuupl sys_events yaaneHo yctapesLuee nose type. BMecTto Hero cnefyeT cnosib30Barh nosne event_type.
» MoTtok FORTS_REFDATA_REPL:

o N3 Tabnuupbl session yganeHo ycTapesllee nosne opt sess_id. BmecTto Hero crnegyeTt Mcnonb3oBatb Nose
sess_id.

o Haumnas ¢ Bepcun 7.18 Tabnuubl fut_rejected_orders n opt_rejected_orders o6bABNSIOTCA yCTapeBLUUMU U
6yayT yaaneHbl B Bepcuu 7.24. BmecTo aTux Tabnuy Hago wucnonb3oBaTb Tabnuuy rejected_orders notoka
FORTS_REJECTEDORDERS_REPL.

» Motok RTS_INDEX_REPL:

o M3 Tabnuubl rts_index ypaneHo ycrapesliee none value. BmecTo Hero cnegyeT ucnonb3oBaTb none
value_highprec.

* I3MeHeHus B Peno3nTopun CXem nojadn KoMaHz:

o YpaneHol MmefsieHHble Bepcun komaHabl ChangeClientMoney (Bepcun komaHg, ¢ ID in = 4, 60, 63, 67, 409, 425/
Reply ID out = 104 ), paHee 06bsIBNEHHbIE ycTapeBLUMMU. Vicnonb3yiite 6onee GbICTPY0 BEpPCUIO KOMaHAbI
ChangeClientMoney c ID in = 458 / Reply ID out = 187.

04.09.2023 BHeCcéHHble nsmeHeHus:

» Pasgen "3.1.4. YctaHoBka NO B cpefe Linux" pa3but Ha fBe yacTu:
o "3.1.4.1. YcTaHoBKa 13 zip-apxmBa".
o "3.1.4.2. YctaHoBKa 13 deb-nakeTta unv rpm-naketa”
» [No6asneH HoBbIl NnoTok FORTS_USER_REPL - Monb3oBatenu. Tabnuubl:
o user - [Nonb3oBaTesim CUCTEMbI
o sma_master - MNMpussaska SMA-norvHa Kk MASTER-noruHy
o sma_pre_trade_check - HacTpoiiku npeaBaputesbHbix npoBepok SMA-norvHa
o sys_events - Tabnmua cobbITuii
* Motok FORTS_PROHIBITION_REPL:
o YpaneHo 3HadyeHue "0x20000000 (CnoTbl)" gns nonsa group_mask B Tabnuue prohibition.
e lMotok FORTS_REFDATA_REPL:

o YpaneHa ycTtapeBwas Tabnuua option_series. Bmecto 3710l Tabnuupl Hago MCMOMb30BaTh TabnuLy
sess_option_series.

o B Tabnuuy sess_option_series pob6aeneHbl nons interest rate_risk_up, interest rate_risk_down, r2,
interest_rate2_risk_up, interest_rate2_risk_down.

o M3 Tabnuubl sess_option_series yaaneHo yctapesiiuee nosne state. BMeCTo Hero cnegyer UCMosb30BaTh nose
state n3 TabnmLpl Opt_sess_contents.

o U3 Ta6l'IVIleI investor yAaneHo yctapesLuee nose status. BmecTo Hero cnefyet ncnonb3osartb nose xstatus.

* Motok FORTS_CLR_REPL:
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o B Ttabnuupl fut_pos, opt_pos, fut_pos_sa u opt_pos_sa gobasneHo none sbor_nosys.

o B Tabnuuy fut_sess_settl go6asneHo none index_div.

e Motok FORTS_VM_REPL:

o [lobaBneHa Tabnuua cobbITuil Sys_events.

» MoTtok FORTS_VOLAT_REPL:

o JlobaBneHa Tabnuua cobbITuii Sys_events.

» Motok FORTS_INFO_REPL:

o B Tabnuuy option_series_params go6asneHbl nons r2, interest_rate2_risk_up, interest_rate2_risk_down.

» Motok FORTS_TNPENALTY_REPL:

o B Ttabnuuy fee_tn fo6aBneHo none num_orders.

e YpaneHbl kogbl ownb6ok: 9999.

02.06.2023 BHeCEHHbIe n3MeHeHusA:

¢ Motok FORTS_COMMON_REPL:

o B Tabnuuy sys_events gobasnieHo none event_type.

o Haunnas ¢ Bepcun 7.12 none type B Tabnuue sys_events o6baBASETCS ycTapeBLUNM v OyAeT yaaneHo B Bepcumn
7.18. BmecTo Hero cnegyeT ucnosb3osarb rnosie event_type.

» Motok FORTS_REFDATA_REPL:

o W3 tabnuubl opt_sess_contents yaaneHsl ycTapesiuve nons d_exec_beg un d_exec_end. BmecTo HuX cnegyet
1cnonb30BaThb Nose expiration_date n3 Tabnuubl sess_option_series.

o W3 Tabnuubl opt_sess_contents yaaneHo yctapesllee nose step_price. BMecto Hero cnefyet Ucnosb30Barb
none step_price u3 Tabnuubl sess_option_series.

o HaumHas c Bepcuu 7.12 none opt_sess_id B Tabnuue session 06bABASETCS ycTapeBLUUM 1 GyaeT yaaneHo B
Bepcumn 7.18. BMecTo Hero cnefyeT UCnosb30BaTh none sess_id.

o B Tabnuuy sess_option_series gobasneHbl nons step_price_clr u step_price_interclr.

» MoTtok FORTS_CLR_REPL:

o W3 Tabnuy fut_pos, opt_pos, fut_pos_sa n opt_pos_sa yaasneHbl nons vat_ex u vat_cc.

» Motok RTS_INDEX_REPL:

o Haunnas c Bepcumn 7.12 none value B Tabnuue rts_index 06baBnsieTcsa ycrapesLlumm 1 6yaeT yaaneHo B Bepcumn
7.18. BmecTo Hero criegyeT ncnonb3oBath none value_highprec.

* I3MeHeHuns B Peno3nTopun CXem nogayn KoMaHz:

o MeganeHHble Bepcun KomaHabl ChangeClientMoney (Bepcun komaHg, ¢ ID in = 4, 60, 63, 67, 409, 425 / Reply ID
out = 104 ) HaunHas ¢ Bepcum 7.12 06bSABNATCA YCTapeBLWMU 1 ByayT yaaneHsl B Bepcum 7.18. Micnonbayiite
6onee 6bICcTpyto Bepcuto komaHasl ChangeClientMoney ¢ ID in = 458 / Reply ID out = 187.

* BBepcun 7.12 B cucteme BBEAEHO OrpaHMYeHne Ha KONMyYecTBO OAHOBPEMEHHbIX NOAMUCOK Ha OAMH NoTok Plaza2
(Cgate) oT ogHoro LW/I30BOro forMHa - He 6onee 20 (nogpobHee cm. pasgen "3.3.9. OrpaHuyeHne KoamyecTsa
OHOBPEMEHHO OTKPbITbIX MOTOKOB penAvKaLuyn oT 0gHOro coeanHeHns Plaza2").

27.03.2023 BHeCEHHble 3MeHeHusA:

» Bpasgen "2.4.4. Tunbl caenok, opmupyemMble Npy UCNOSIHEHUN U CTEYEHNI (DbIOYEPCOB ¥ OMLMOHOB" f06aBNeHo
onvcaHue HoBbIX (h/1aroB:

o Yctapesuwwuii 6ut "eREPOCCStatus (0x2000)" nepemmeHoBaH B "DueToCrossCancel (0x2000)" - MNpn3Hak CHs-
TUA NACCHBHON 3aBKMN NPK KPOCC-CAESKe.

* HaunHas ¢ Bepcum 7.9 B cucteme SPECTRA cepBuC MH(HOPMUPOBAHMSA YYACTHUKOB O MPOrHO3HbIX 3HAYEHUSAX
puck-napametpoB (ForecastIM) 06bsBNSETCA yCTapeBLUUM C NOCNEAYOLLMM YaaneHuem cepsuca B Bepcun 7.15.

* Motok FORTS_COMMON_REPL:
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o B Tabnuuy common fo6aB/eHo none swap_rate.
o [lo6aBneHa Tabnuua cobbITuil Sys_events.
* Motok FORTS_PROHIBITION_REPL:
o B tabnuuy prohibition go6aBneHsbl nons section_id n base_contract_id.

o Haunnas ¢ Bepcun 7.9 3HaveHmne "0x20000000 (CnoTbl)" A4nsa nons group_mask B Tabnuue prohibition o6basns-
eTcs ycTapesLumm 1 6yaeT yaaneHo B sepcun 7.15.

» Motok FORTS_REFDATA_REPL:

o M3 Tabnuy, fut_sess_contents u fut_instruments yaaneHo yctapesLuee none is_percent. BmecTo Hero cnegyet
1cnonb30BaTh nosne asset_class ns tabnuupbl fut_vcb.

o B Tabnuuy investor fo6aeneHo none xstatus. Mone xstatus oTiMyaeTcs oT CyLLECTBYOLLEro Nons status pacLum-
PEHHbIM TVUMOM i8 1 TpaHCNsALMeld B HEM ABYX AOMNOMHUTENbHbIX (hNaros:

m 0x10000000000 - KBasimchuumpoBaHHbI MHBECTOP
m 0x40000000000 - CHATb NaccuBHYyo 3aABKY NpW Kpocc-caenke

o Haumnas ¢ Bepcumn 7.9 none status B Tabnuue investor o6bsABAAETCA yCTapeBWwnM 1 ByLeT yAasieHo B Bepcumn
7.15. BmecTo Hero criefyeT UcnosbL30Barth rnose xstatus.

o JlobaBneHa Tabnuua brokers_base_contracts_params.
o B Tabnuuy opt_sess_contents go6asneHo nosne state.

o HauvHas ¢ Bepcumn 7.9 none state n3 Tabnu, option_series n sess_option_series 06bABASETCSA yCTapeBLUUM U
6yaeT yaaneHo B Bepcum 7.15. BMecTo Hero cnefyert Ucnonb3osath nose state u3 Tabnuubl opt_sess_contents.

e Motok FORTS_INFO_REPL:

o M3 Tabnuupl base_contracts_params yaasneHo ycrtapesLuee nose is_percent. BMecTo Hero cnefyeT UCnonb3o-
BaTb nose asset_class.

o [lobaBneHa Tabnuua brokers_base_contracts_params.
* VI3MEeHEeHVs B peno3utopumn cxemM nogadn KoMaHz;

o fob6aBneHa HoBas komaHza ChangeBFClientBaseContractParametersNextSession (msgid=1057) - I3meHeHune
napameTpoB K/imeHToB B® no BA.

09.11.2022

BHeCE&HHble N3MeHeHUsA:
» B pasgen "2.3.1. 3asaBku — 06LMe BO3MOXHOCTU" Ao6aBneHo onvcaHmne 3aasok Tuna Book-or-Cancel (BOC).

» Pasgen "2.4.4. Tvnbl caenok, hopMupyemMblie Npu NCMNOTHEHUU Y UCTeYEHUN ObIOYEPCOB M OMUMOHOB" pa3buT Ha
[Be yacTu:

0 "2.4.4. TIpn3Haku, BbICTaBNsAEMble Y 3a8BOK U CAENOK".
o "2.4.5. Tunbl cgenok, opmrpyeMble Npy UCMOSTHEHNN 1 UCTEYEHNN (DbIOYEPCOB 1 OMNLMOHOB"

* B pasgen "2.4.4. lMpu3sHaku, BbiCTaBIsieMble Y 3asBOK 1 CAenokK" fob6aBnieHo onucaHre HoBbIx hnaros:
o DuringDiscreteAuction (0x4000000000000000) - Mpu3Hak 3asBKU WKW CAEMKA B ayKUUOHE OTKPbITUS.
o BOC (0x1000000000000000) - 3asnBska Book-or-Cancel (BOC).

» [No6asneH pasgen "2.5.7. AyKUMOH OTKpbITUSA".

* lMotok FORTS_TRADE_REPL:
o B Tabnuubl orders_log n multileg_orders_log go6asneHo none xstatus2.
o B Ttabnuupl user_deal n user_multileg_deal fo6aBneHbl nons xstatus2_buy n xstatus2_sell.

* lMotok FORTS_ORDLOG_REPL:

o B Tabnuubl orders_log n multileg_orders_log go6asneHo none xstatus2.

e Motok FORTS_DEALS_REPL:
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o B tabnuupl deal n multileg_deal no6aBneHbl nons xstatus2_buy u xstatus2_sell.
e lMotok FORTS_USERORDERBOOK_REPL:
o B Ttabnuuy orders go6asneHo nosne xstatus2.
¢ lMotok FORTS_ORDBOOK_REPL:
o B Tabnuuy orders go6asneHo nosne xstatus2.
¢ Motok FORTS_COMMON_REPL:
o B Tabnuuy common go6asneHo nosie opening_auction_price.
* lMotok FORTS_REFDATA_REPL:
o JlobaBneHbl Tabnuupl sess_option_series, discrete_auction u discrete_auction_base_contract.
o 3 Tabnuubl opt_sess_contents yaaneHsl Nons europe, min_step, lot_volume.
o B Tabnuuy user gob6asneHo none user_level.
o Haumnas c Bepcun 7.6 Tabnuua option_series 06bABASETCS ycTapeBLUein 1 6ygeT yaaneHa B nocneayowmx
Bepcusx. BmecTo aToii Tabnmubl HaJo Kcnonb3oBaTb Tabmuy sess_option_series.
e lMotok FORTS_CLR_REPL:
o B Tabnuubl fut_pos, opt_pos, fut_pos_sa u opt_pos_sa fo6aBneHbl NonAs pos_exec u charge_exec.
o HaumHas ¢ Bepcum 7.6 nons vat_ex v vat_cc B Tabnuuax fut_pos, opt_pos, fut_pos_sa 1 opt_pos_sa o6baBns-
10TCS ycTapeBLWUMU 1 ByayT yaaneHbl B Bepcumn 7.12.
e lMoTtok FORTS_INFO_REPL:
o N3 Tabnuubl base_contracts_params yganeHo none subrisk_step.
o W3 Tabnuupl futures_params ygasneHo nosne subrisk.
* /13MeHeHVsi B peno3nTopumn cXem nojaun KoMaHz;:
o B komaHay IcebergAddOrder no6asneHo nosne type (i4). Jo6asneH HoBbIi TN komaHAbl IcebergAddOrder
(msgid=472).
» [ob6aBneHbl HOBble KoAbl OWwM6G0K: 82, 85, 90, 95, 100, 105, 110, 115, 120, 125, 130, 135, 3002, 4300-4305
* I3MeHeHbI TeKCTbl KOA0B OWN6OK: 62
15.09.2022 BHeCEHHble n3MeHeHuA:
» [ob6asneH pasgen "2.3.4. Kpocc-caenku”.
» [Nob6asneH pasgen "2.4.3. NpekpalleHre 06583aTeNnbCTB N0 0AHOAHEBHBLIM (dbloYepcaM ¢ aBTonposioHraumeli ("Bey-
HbIM hbloyepcam™)”.
* Bpaszgen"2.4.4. Tunbl caenok, opMupyemMble Npu UCNOTHEHWUN U UICTEYEHUM (PbIOYEPCOB U ONLMOHOB" J06aBNEHO
onncaHne HoBbIX (hNaroB:
o ePerpetualFuturesExecutionVoluntary (0x10000000000000) - TexHuuyeckas caenka BcrieacTBue 406p0oBObLHOMO
BbIXOAa U3 BEYHOTO dbloyepca (Ha OCHOBaHWUM MOAAHHOIO NOPYYeHUs).
o ePerpetualFuturesExecutionForced (0x400000000000000) - TexHuuyeckas cAienka BcreAcTBre NpUHyanTeNbHO-
rO BbIXOA@ M3 BEYHOTO (hblovepca (peasmsaums HeyL0BNeTBOPEHHOMO CNPOCa).
o ePerpetualFuturesExecution (0x800000000000000) - TexHu4yeckas cfenka B CBA3aHHOM WHCTPYMEeHTe Bcres-
CTBME BbIXOAa 13 BEUHOrO (hbloyepca.
e lMotok FORTS_FEE_REPL:
o B Tabmuuy adjusted fee pobaeneHsl nons adjusted_fee_trade_buy, adjusted_fee_clearing_buy,
adjusted_fee_trade_sell, adjusted_fee_clearing_sell.
¢ lMotok FORTS_PROHIBITION_REPL:
o JlobasneHa Tabnuua cobbITuii Sys_events.
* Motok FORTS_REFDATA_REPL:

10
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o YpaneHa yctapesLuas Tabnuua prohibition. BmecTto aToli Tabnuubl Hago ncnonb3oBatb Tabnuuy prohibition no-
Toka FORTS_PROHIBITION_REPL.
o [lobaeneHa Tabnuua fut_exec_orders.
o Haumnas c Bepcun 7.3 none is_percent n3 tabnuy, fut_sess_contents u fut_instruments o6bsBnsAeTCA ycTapes-
LM 1 6yAeT yaaneHo B Bepcun 7.9. BMecTo Hero cnefyeT ncnosb3osarts nose asset_class us tabnuupl fut_vcb.
o HauuHas c Bepcun 7.3 nons d_exec_beg n d_exec_end B Tabnuue opt_sess_contents 06bABAAIOTCSA ycTapes-
WM 1 6yayT yaaneHbl B Bepcun 7.9. BMecTo HUX cnegyeT ncnonb3oBatb none expiration_date n3 tabnuubl
option_series.
» Motok FORTS_INFO_REPL:
o W3 Tabnuupl currency_params yAaseHo none signs.
o HauuHas ¢ Bepcum 7.3 none is_percent B Tabnuue base_contracts_params o6baBnseTcsa ycrapeswmm n byaet
yAaneHo B Bepcum 7.9. BmecTo Hero criegyeT ncnonb3oBathk nosne asset_class.
* VI3MeHeHus B peno3utopumn cxemM nogadun KoMaHz;:
o B komaHgbl FutChangeClientProhibit u OptChangeClientProhibit sfo6asneHo none client_priority (i4). Jlo6asneHbl
HoBble Tunbl komaHg FutChangeClientProhibit (msgid=469) n OptChangeClientProhibit (msgid=468).
o [lob6aBneHa HoBasi komaHaa FuturesExecutionRequest (msgid=470) - Mopy4yeHns Ha NcnonHeHe 0aHOAHEBHbIX
hbloYEPCOB C aBTOMPO/IOHTaLVel.
o B komaHge OptChangeExpiration Tn nons order_id u3meHeH Ha i8. [o6aBneH HOBbI TWUM KOMaHAbl
OptChangeExpiration (msgid=471).
» [o6aBneHbl HOBble KoAbl OLwM60K: 4283, 5052-5055, 5061-5065, 5069, 5071-5073.
* 3meHeHbI TekcTbl kogoB ownbok: 4050-4055, 4060-4067, 4069, 4070.
* YpaneHsbl kogbl ownbok: 300-307, 4068.
17.05.2022 BHeCEHHbIe N3MeHeHusA:

» [Nob6asneH pasgen "2.11. ONUMOHbI Ha akummn".
* V3meHeH pa3gen "2.2.3. OnumoHsbI".
* M3meHeH pa3gen "2.4.2. Skcnupaums onumoHoB".

* Bpasgen "2.4.3. Tunbl caenok, hopmurpyemMble Npy UCNOSIHEHUN U UCTEUYEHMI (DbIOYEPCOB 1 OMLMOHOB" f06aBNeHO
onuncaHne HOBbIX (hNaros:

o eSyntheticPassive (0x200000000000000) - MNMpr3HaK NAaCCUBHOWN CUHTETUYECKOI 3asiBKN.
* M3meHeH pa3gen "2.5. PacnucaHve TOpros v KnvpuHra“.
* M3meHeH pasgen "2.6.3. OrpaH1MyeHns Ha TOProBble onepaLuy 1 OTKPbITVE NO3WLMWIA NS KNIMEHTOB".
* lMotok FORTS_TRADE_REPL:
o N3 Tabnuy orders_log n multileg_orders_log yaaneHsl nons id_ord, xamount, xamount_rest, action.
o W3 tabnuy, user_deal n user_multileg_deal yganeHs! nons id_ord_buy v id_ord_sell.
* lMotok FORTS_USERORDERBOOK_REPL:
o N3 Tabnuubl orders yaaneHsl nons id_ord, xamount, xamount_rest, action, init_moment, xinit_amount.
¢ Motok FORTS_POS_REPL:
o B Tabnuupl position u position_sa gobasneHo none last_quantity.
e Motok FORTS_PART_REPL:
o B Tabnuupl part u part_sa gob6asneHbl nons premium_intercl n net_option_value.
¢ lMotok FORTS_PROHIBITION_REPL:

o W3 tabnuupl prohibition yaaneHo none prohib_id.

» Motok FORTS_REFDATA_REPL:

11
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o B Tabnuuy option_series gob6aeneHsl nons margin_style, settlement_type, exercise_style, min_step, step_price,
lot_coefficient, r, fixed_spot_discount, projected_spot_discount, step_price_curr, underlying_price, lot_volume,
state.

o N3 Tabnuubl opt_sess_contents yaaneHo none base_isin_id.

o Hauunas c Bepcum 7.0 none europe B Tabnumue opt_sess_contents 06bABASETCA yCTapeBLUUM U ByeT yaaneHo
B Bepcum 7.6. BmecTo Hero cnefdyeTt Ucnosnb30BaTh nose exercise_style us tabnuubl option_series.

o HauvHas c Bepcum 7.0 none min_step B Tabnuvue opt_sess_contents 06bsBNSETCA ycTapeBLUUM 1 ByAeT yaaneHo
B Bepcum 7.6. BMecTo Hero cneayeTt Ucnonib3oBaTk nosie min_step u3 Tabnumupl option_series.

o Haunnas c Bepcum 7.0 none lot_volume B Tabnuue opt_sess_contents 06baBA€TCA ycTapeBwyM 1 6yaeT yaa-
NeHo B Bepcuu 7.6. BmecTo Hero cnegyet ucnonb3osarb nose lot_volume u3 Tabnuubl option_series.

o Hauunas c Bepcun 7.0 none step_price B Tabnuue opt_sess_contents 06bABAAETCA ycTapeBLUUM 1 6yaeT yaa-
neHo B Bepcuu 7.6. BmecTo Hero crnefyeT ncnonb3oBatb none step_price n3 tabnuupl option_series.

o B Tabnuuy fut_vch go6asneHsl nons asset_class n board_md.

o B Tabnuue fut_vch ans nons asset_class yaaneHo 3HaueHwve: '7' - [lparoueHHble MeTanbl.

o B Ttabnuuy opt_intercl_info go6aBneHbl nons premium n premium_in_settl_currency.

o B T1abnuuy opt_vch gobasneHo none settlement_currency.

o W3 tabnuupl prohibition yaaneHo none prohib_id.

o YpaneHa yctapeslwas Tabnuua usd_online.

o W3 Tabnuubl option_series yganeHsl nons A, B, C, D, E, S.

» Motok FORTS_CLR_REPL:
o B Tabnuupl opt_pos n opt_pos_sa gobasneHbl NosA premium v premium_in_settl_currency.
o lob6aBneHa Tabnuua option_series_settl.
* MNotok FORTS_VM_REPL:
o B Tabnuupl opt_vm 1 opt_vm_sa gob6asneHbl noas premium v premium_in_settl_currency.
» Motok FORTS_INFO_REPL:

o HauvHas ¢ Bepcum 7.0 none subrisk_step B Tabnuue base_contracts_params o6baBnsieTcs yctapesLunm 1 yaet
yfaneHo B Bepcuu 7.6. BmecTo Hero cnegyeT ncnonb3osark nose strike_step us tabnuubi option_series_params.

o B Ttabnuuy base_contracts_params go6asneHbl nosns asset_class u cf_risk.

o B Tabnuue base_contracts_params ans nons asset_class yganeHo 3HayeHue: ‘7' - [lparoueHHble MeTasfbl.

o Haunnas c Bepcun 7.0 none subrisk B Tabnuue futures_params o6baABNseTCS ycTapesLwmm 1 6yaeT yaasieHo B
Bepcun 7.6. BMecTo Hero criefyeT Ucnonb3osatb nose sub_risk n3 Tabnuupl option_series_params.

o B Tabnuuy option_series_params pgo6aeneHbl nons sub_risk, spread_aspect, enforce_half_netting,
min_step, step_price, lot_coefficient, r, interest_rate_risk_up, interest_rate_risk_down, fixed_spot_discount,
projected_spot_discount.

o W3 Tabnuubl option_series_params yganeHol nons a, b, ¢, d, e, s.

* lI3MeHeHbl TEKCTbI KOAO0B OLWNGOK: 4067.
05.04.2022 BHeCE&HHble N3MeHeHUs:
» [Nob6asneH pasgen "2.2.2.1. OgHoAHEBHbIEe (hblOYEPChI C aBTOMNPOsIOHraumen”.
* YnaneH pasgen "3.3.4. MOHUTOPUHT latency co CTOPOHbI KMEHTA", ABNAIOLLMIACS yCTapeBLLIMM.
» Motok FORTS_REFDATA_REPL:

o B Tabnuue fut_sess_contents 415 Nons signs nosBuacs HoBbI 6UT: 0x4000 - OAHOAHEBHbIV (ObIOYEPCHbIN KOH-

TpakT ¢ aBTonponoHrauveii (CFD - Contract for difference).
» Motok FORTS_CLR_REPL:
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o B Tabnuuy fut_sess_settl fo6aBneHo none swap_rate.
20.10.2021 BHeCE&HHble N3MeHeHUsA:
» [opaboTka ytnnutsl 4518 cMeHbl napons (change_password.exe):
o B cTpoky 3anycka fobasneH napameTp app_name (MMsi MPUIOXKEHNS).
o B cTpoky 3anycka fo6asneH napameTp local_pass (naposb A/15 IOKasIbHOro COeUHEHNS C POYTEPOM).
o 113 BO3MOXHbIX K/tOUe CTPOKM 3arycka yaaneH kwoy key.
» [No6asneH HoBbIi MoTok FORTS_PROHIBITION_REPL - 3anpeTsl. Tabnuua prohibition BbiHeceHa B oTAeNbHbIN
MOTOK.
» MoTtok FORTS_REFDATA_REPL:
o Haunnas c Bepcum 6.15 Tabnuua prohibition 06baBnseTcs yctapesLueii n 6yfeT yaaneHa B sepcun 7.3. BmecTo
3TOW Tab/mubl HaZOo Mcnonb3oBaThk Tabnuuy prohibition notoka FORTS_PROHIBITION_REPL.
¢ Motok FORTS_INFO_REPL:
o HauvHas c Bepcuu 6.15 none signs B Tabnuue currency_params o6bABASETCA yCTapeswM 1 6yaeT yaaieHo
B Bepcun 7.3.
» [lo6aBneHbl HOBblE KOAbI OLIMGOK: 81, 4280-4282.
* I3MeHeHbl TEKCTbl KOAOB OWM60K: 4160.
* YpaneHsbl kogbl onbok: 4168.
23.07.2021 BHeCE&HHbIe 3MeHeHus:
» [ob6asneH pa3gen "2.10. Caenku yperynmposaHus".
» MoTtok FORTS_PART_REPL:
o W3 Tabnuupl part yganeHo none balance_money.
» Motok FORTS_REFDATA_REPL:
o B Tabnuubl fut_sess_contents u fut_instruments go6asneHo none enforce_ims_half netting.
¢ Motok FORTS_INFO_REPL:
o B Tabnuuy futures_params go6asneHo none enforce_ims_half netting.
o B Tabnuuy option_series_params gobaeneHbl nons margin_style, settlement_type, exercise_style.
» MoTtok FORTS_FEERATE_REPL:
o B Tabnuubl futures_rate, option_rate fo6asneHo none exp_clearing_fee. B Bepcuu 6.12 none scerga 6yaer co-
nepxatb "0.0". B Bepcun 6.15 310 none 6yaeT 3anoNHATLCA 3HAYEHUSIMU CTaBKMK.
e YpaneHbl kogbl own6ok: 4120, 4121.
» [o6aBneHbl HOBble KoAbl OLIMGOK: 80.
14.05.2021 BHec&HHble nsmeHeHus:
* Bpasgen "2.4.3. Tunbl caenok, oopmurpyeMble Npu UCNOSIHEHUN U UCTEYEHNI (DbHOYEPCOB 1 ONLMOHOB" f06aBNeHO
onvcaHune HoBbIX (h/1aroB:
o eDontFineRF (0x80000000000000) - Mpu3Hak HeB3MMaHWA WTpada 3a CAeNKN yperynmposaHus.
e YpaneHbl notokn FORTS_FUTTRADE_REPL n FORTS_OPTTRADE_REPL. BMecTo Hux criegyeT Ucnosib3oBarb
notok FORTS_TRADE_REPL.
* Ypanexbl notokn FORTS_FUTORDERBOOK_REPL 1 FORTS_OPTORDERBOOK_REPL. BmecTto Hux cnegyet
ncnonb3osatb NOTok FORTS _USERORDERBOOK_REPL.
* Ypanensbl notoku FORTS_FUTCOMMON_REPL n FORTS_OPTCOMMON_REPL. BmecTo HMX c/iegyeT Ucnosnb-
3o0BaTb Notok FORTS_COMMON_REPL.
e YpaneHbl notokn FORTS_FUTINFO_REPL nFORTS_OPTINFO_REPL. BmecTo HUX cnegyeT ncnosib3oBarb NOTOK
FORTS_REFDATA_REPL.
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* Ypaneuol notokm FORTS_FUTAGGR5_REPL, FORTS_FUTAGGR20_REPL, FORTS_FUTAGGR50_REPL,
FORTS_OPTAGGR5_REPL, FORTS_OPTAGGR20_REPL n FORTS_OPTAGGR50_REPL. BmecTo HuX crnegyet
ncnonb3osatb Notokn FORTS_AGGR5_REPL, FORTS_AGGR20_REPL n FORTS_AGGR50_REPL.

e lMotok FORTS_TRADE_REPL:
o W3 tabnuy, orders_log n multileg_orders_log yaaeneHo none local_stamp.
o B Ttabnuupl orders_log u multileg_orders_log fo6asneHo none reason.
o B Tabnuubl user_deal n user_multileg_deal go6asneHsbl nons reason_buy u reason_sell.
e Motok FORTS_FEE_REPL:
o [lob6aBneHa Tabnuua penalty.
e lMotok FORTS_USERORDERBOOK_REPL:
o B Tabnuuy orders o6asneHo nosne reason.
e lMotok FORTS_PART_REPL:
o B Tabnuuy part go6asneHo none penalty.
o B Tabnuuy part_sa go6asneHo nosne blocked_tax.
* lNMotok FORTS_REFDATA_REPL:
o N3 Tabnuy fut_sess_contents, fut_instruments n opt_sess_contents yaasneHo nosne d_start.
o B Ttabnuuy prohibition so6asneHo none xprohibition_id.

o HauuHas c Bepcun 6.9 B Tabnuue prohibition none prohib_id o6baBnseTcs yctapeswmm n 6yaet yaaneHo B
Bepcun 6.15.

o HauumHas ¢ Bepcuu 6.9 Tabnuua usd_online o6baBnseTcs yctapesLueli n 6yaet yaaneHa B Bepcun 6.15. BmecTto
3TON Tabnuupbl Hao Ucnonb3oBaTb Tabnuuy curr_online notoka MOEX_RATES_REPL.

e Motok FORTS_CLR_REPL:
o B Tabnuuy money_clearing_sa go6asneHo nose blocked_tax.
* lI3MeHeHuns B peno3nTopum CXem nogayun KoMaHz;:

o N3 komaHg AddOrder, MoveOrder, DelOrder, DelUserOrders, IcebergAddOrder, IcebergMoveOrder un
IcebergDelOrder yganeHo none local_stamp. [o6aBneHbl HoBble Tunbl komaHA: AddOrder (msgid=465),
MoveOrder (msgid=460), DelOrder (msgid=461), DelUserOrders (msgid=466), lcebergAddOrder (msgid=462),
IcebergMoveOrder (msgid=463) n IcebergDelOrder (msgid=464).

o YpaneHa yctapeBluas komaHga FutTransferRisk.
» [lo6aBneHbl HOBble KOAbI OLNG0K: 3001.

* I3MeHeHbl TEKCTbl KOAOB OWwn60K: 4017.

25.02.2021

BHeCEHHbIe N3MEHEHUS:
e Motok FORTS_PART_REPL:

o HauvHasa c Bepcun 6.8 B Tabnuue part none balance_money o6bsABNAETCA ycTapesBLlUMM U ByfeT yAaleHo B
Bepcun 6.12.

12.01.2021

BHeCEéHHble n3MeHeHuA:
* lNMotok FORTS_REFDATA_REPL:

o B Tabnuuy dealer so6asneHo none order_allowed_in_morning_session.
¢ Motok FORTS_INFO_REPL:

o B Tabnuuy dealer so6asneHo none order_allowed_in_morning_session.
* VI3MeHeHus B peno3uTopumn cxemM nogadun KoMaHz;:

o HauuHas ¢ Bepcum 6.7 npoueaypa FutTransferRisk o6bsiBnsieTcs yctapeBLueii u 6yaeT yaaneHa B NocnesyoLmx
BEPCUSIX.
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[o6aBneHbl HOBbIE KOAbI OLIMGOK: 4226.

19.10.2020

BHeCEéHHbIe N3MEHEHUS:

V3meHeH pasgen "2.5. PacnicaHue TOpros v KnupuHra“.
3meHeH pasgen "2.4.3. Tunbl caenok, hopMmpyemMble NPy UCNOTHEHUN U UCTEYEHUM (PbIOYEPCOB U ONLMOHOB".
MoTtok FORTS_TRADE_REPL:

o B tabnuuax orders_log n multileg_orders_log none local_stamp o6baBnsieTcst yctapesLUnM 1 6yaeT yaasieHo B
Bepcun 6.9.

MNotok FORTS_DEALS_REPL:

o B Ttabnuuy deal gobaBneHbl nons xstatus_buy u xstatus_sell.

o B tabnuuy multileg_deal fo6aBneHbl nons xstatus_buy u xstatus_sell.
MNotok FORTS_USERORDERBOOK_REPL:

o B Ttabnuuy info go6aBneHo none publication_state.

MNotok FORTS_ORDBOOK_REPL:

o B tabnuuy info po6asneHo none publication_state.

Motok FORTS_REFDATA_REPL:

o B tabnuuy user gobasneHo none password_expiration_date.
M3mMeHeHNs B penosutopmnmn cxem nogadun KoMaHm:

o O6HOBEHHasA KOMaHAa yCTaHOoBKM kKnmeHTckux ummTtoB ChangeClientMoney (msgid=458).

o YpaneHobl cnegywowme yctapeslune komaHabl: FutAddOrder, OptAddOrder, FutAddMultilegOrder, FutDelOrder,
OptDelOrder, FutMoveOrder, OptMoveOrder, FutDelUserOrders, OptDelUserOrders, FutChangeClientMoney,
FutChangeBFMoney, FutExchangeBFMoney, FutTransferClientPosition, OptTransferClientPosition,
FutChangeBFLimit.

o KomaHga OptChangeRiskParameters nepenmeroBaHa B OptChangeRiskParametersNextSession.
o B komaHgax none local_stamp o6bsiBNsieTca yctapeswvm 1 6yaeT yaaneHo B Bepcun 6.9.
[o6asneHbl HOBble koAbl ownbok: 300-307, 4175.

VI3MeHeHbI TEKCTbI KogoB owwmnbok 4006-4011, 4017.

17.08.2020

BHeCEHHbIe N3MEHEHUS:

[o6asneH pasgen "2.3.5. Aiicbepr-3asiBku”.

B pasgen "2.4.3. Tunbl caenok, hopmvpyemblie Npy UCMOSIHEHUN U UCTEUYEHMM (DbHOYEPCOB 1 ONLMOHOB" f06aBNEHO
onvcaHune HoBbIX (h/1aroB:

o elceberg (0x800000000000) - npu3Hak alicbepr-3asiBku, CAENKM MO aiicbepr-3asBke
o eSynthetic (0x200000000000) - Np13HaK CUHTETUYECKO 3as1BKM

o eOperatorlnputSA (0x1000000000000) - 6nokupoBka no PacyeTHOMyY Kogy
VI3meHeH pas3gen "2.6.9. MNMopaepxka otpuuarensHbix ueH B8 SPECTRA".

[o6asneH pasgen "2.9. CUHTETUYECKNIA MaTUMHT".

[o6aBneH HoBbli notok FORTS TRADE_REPL - o6beavHeHne FORTS _FUTTRADE_REPL wu
FORTS_OPTTRADE_REPL.

Motokn FORTS_FUTTRADE_REPL n FORTS_OPTTRADE_REPL B Bepcuu CIMEKTPA 6.5 06baBnstoTcs ycTa-
peBLnMU, N3MEHEHUSA cnedyeT cMoTpeTh B onncaHum FORTS_TRADE_REPL.

Motok FORTS_TRADE_REPL:

o B Tabnuuy orders_log po6aeneHsl nona  public_order_id, public_amount, public_amount_rest,
public_action, private_order_id, private_amount, private_amount_rest, variance_amount, private_action,
disclose_const_amount.
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o B T1abnuuy multileg_orders_log po6asneHbl nons public_order_id, public_amount, public_amount_rest,
public_action, private_order_id, private_amount, private_amount_rest, variance_amount, private_action,
disclose_const_amount.

o B Tabnuuy user_deal po6aeneHbl nons public_order_id_buy, public_order_id_sell, private_order_id_buy,
private_order_id_sell.

o B Tabnuuy  user_multileg_deal  po6aBneHsbl nons public_order_id_buy, public_order_id_sell,
private_order_id_buy, private_order_id_sell.

» [No6aBneH HoBbI NoTok FORTS_USERORDERBOOK_REPL - 06beauHeHne FORTS_FUTORDERBOOK_REPL
1n FORTS_OPTORDERBOOK_REPL.

e MNotokn FORTS_FUTORDERBOOK_REPL n FORTS_OPTORDERBOOK_REPL B Bepcun CIMEKTPA 6.5 06b-
ABNAKTCA yCTAPEBLUMMU, U3MEHEHUA CriefyeT cMoTpeTb B onucaHnn FORTS_USERORDERBOOK_REPL.

» Motok FORTS_USERORDERBOOK_REPL:

oB Tabnuuy orders po6aeneHbl nons  public_order_id, public_amount, public_amount_rest,
public_action, private_order_id, private_amount, private_amount_rest, variance_amount, private_action,
disclose_const_amount, public_init_moment, public_init_amount, private_init_moment, private_init_amount.

* B Tabnuuax orders_log n multileg_orders_log notoka FORTS_ORDLOG_REPL:
o Mone id_ord nepenmeHoBaHo B public_order_id.
o lMone xamount nepemmeHoBaHo B public_amount.
o Mone xamount_rest neperMeHoBaHo B public_amount_rest.
o lMone action nepemmeHoBaHo B public_action.
* B Tabnuuax deal n multileg_deal notoka FORTS_DEALS_REPL:
o Mone id_ord_buy nepeumeHoBaHo B public_order_id_buy.
o lMone id_ord_sell nepenmeHoBaHo B public_order_id_sell.
* B tabnuue orders notoka FORTS_ORDBOOK_REPL:
o lMone id_ord nepenmeHosaHo B public_order_id.
o lMone xamount nepenmeHoBaHo B public_amount.

o lMone xamount_rest nepemmeHoBaHo B public_amount_rest.

[e]

Mone action nepenmeHoBaHo B public_action.
o lMone init_moment nepenmeHoBaHo B public_init_moment.
o lMone xinit_amount nepenmeHoBaHo B public_init_amount.

» [lo6aBneH HoBbli notok FORTS_COMMON_REPL - o6beguHeHne FORTS_FUTCOMMON_REPL wu
FORTS_OPTCOMMON_REPL.

* Motokn FORTS_FUTCOMMON_REPL n FORTS_OPTCOMMON_REPL B Bepcun CMNEKTPA 6.5 o6basnsioTcs
ycTapeBLUMMU, U3MEHEHUA CnefyeT cMoTpeTb B onucaHun FORTS_COMMON_REPL.

* MNotok FORTS_COMMON_REPL:

o B Tabnuue common “3MeHeHo onvcaHue noseii best_buy, xamount_buy, orders_buy_qty, xorders_buy_amount,
best_sell, xamount_sell, orders_sell_qty, xorders_sell_amount.

o B Ttabnuuy common pob6aeneHbl nons best buy native, xamount_buy native, xorders_buy amount_native,
best_sell_native, xamount_sell_native, xorders_sell_amount_native.

o W3 Tabnuubl common ygasneHsl nons old_kotir n cur_kotir.
» [1OTOKM arpernpoBaHHbIX CTaKaHoB:

o [lob6aBneHbl HoBble NnoTokn FORTS_AGGR5_REPL, FORTS_AGGR20_REPL, FORTS_AGGR50_REPL - 06b-
efjVHeHNe COOTBETCTBYIOLLMX (PbIOYEPCHBIX M OMUMOHHBIX arpervpoBaHHbIX NMOTOKOB.

o B T1abnuue orders_aggr n3ameHeHo onvcaHune nosns volume u gobasneHo nosne synth_volume.
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e lMotok FORTS_CLR_REPL:
o N3 Tabnuubl money_clearing yganeHo none share.
o W3 Tabnuubl fut_pos yaaneHo none account.
o 3 Tabnuubl opt_pos yaaneHo none account.
» [lo6aBneH HoBblli notok FORTS_REFDATA_REPL - o6begnHenne FORTS_FUTINFO_REPL wu
FORTS_OPTINFO_REPL.
* Motokn FORTS_FUTINFO_REPL n FORTS_OPTINFO_REPL B Bepcuu CMEKTPA 6.5 06b5BM1510TCA yCTapeBsLUm-
MW, U3IMEHEHNS cnefyeT cMOTpeTb B onucaHun FORTS_REFDATA_REPL.
* lNMotok FORTS_REFDATA_REPL:
o N3 Tabnuubl fut_sess_contents yganeHsl nons code_vch, old_kotir, d_pg v last_cl_quote.
o W3 tabnuupl fut_vcb yaanensl nons code_vcb uis_foreign.
o 3 Tabnuubl fut_instruments yganeHsl nonst code_vch, old_kotir, d_pg, d_exp, exec_name u last_cl_quote.
o N3 Tabnuubl dealer yganeHo none go_ratio.
o W3 tabnuupl prohibition yaaneHo none code_vch.
o B Tabnuuy fut_margin_type go6asneHo none operator_input.
o N3 Tabnuubl opt_sess_contents ypaneHbl nonsa code_vch, old_kotir, d_pg, bgo_c, bgo_nc, bgo_buy wu
last_cl_quote.
o W3 Tabnuupbl opt_vcb yaaneHo none code_vch.
o B Tabnuuy option_series fo6asneHo nosne m_bach.
e lMotok FORTS_INFO_REPL:
o W3 Tabnuupbl base_contracts_params yganeHo none code_vch.
o N3 Tabnuubl futures_params yaaneHsl nons code_vceh, settl_price u settl_price_real.
o W3 Tabnuubl investor yaaneHo none go_ratio.
o W3 Tabnuupl dealer ynaneHo none go_ratio.
o B Tabnuuy option_series_params go6asneHo none m_bach.
e lMotok FORTS_PART_REPL:
o W3 Tabnuupbl part yaanensl nons coeff_go, no_fut_discount n num_clr_2delivery.
¢ lMotok FORTS_RISKINFOBACH_REPL:
o B Tabnuuy volat_coeff no6asneHo none m.
* I3mMeHeHVs1 B peno3nTopmumn CXem nogaun KoMaHz;:
o [lo6aBneHa HoBas komaHga AddOrder - 06beamHseT FutAddOrder, OptAddOrder n FutAddMultilegOrder.
o [lo6aBneHa HoBast komaHga DelUserOrders - 06beguHseT FutDelUserOrders n OptDelUserOrders.
o Jlo6aBneHbl HoBble komaHAbl IcebergAddOrder, IcebergDelOrder, IcebergMoveOrder - komaHAbl 415 ynpaene-
HWA aicbepr-3asBkamu.
o KomaHga ChangeBFParameters nepenMmeHoBaHa B ChangeBFParametersNextSession.
o KomaHga ChangeBFClientDefaultParameters nepevMeHoBaHa B
ChangeBFClientDefaultParametersNextSession.
» [o6aBneHbl HOBble KOAbl OLIMOOK: 4174, 4258, 4259, 4260, 4261, 4262, 4264, 4266, 4268.
19.06.2020 BHeCEHHbIE N3MeHeHuA:
» [Nob6asneH pasgen "2.6.9. Moagaepxka oTpuuarenbHbix LeH B SPECTRA"
» [No6asneH HoBbI NnoTok FORTS_RISKINFOBLACK_REPL - Puck-napameTpsbl ans mogenv bnaka-Loynsa.
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» [No6aBneH HoBbIli NoTok FORTS_RISKINFOBACH_REPL - Puck-napameTpbl Ans mogenu bawense. B penuse
6.4.20 B napameTpax TpaHcnupyertcsa 0.

e lMotok FORTS_FUTCOMMON_REPL:
o B Tabnunuy common go6aeneHo none price_assigned_by_admin.
e lMotok FORTS_FUTINFO_REPL:
o B Tabnuuy fut_vcb fo6asneHsbl nons negative_prices, option_model.
* Motok FORTS_OPTINFO_REPL:
o B Tabnuuy opt_vcb go6aBneHbl nons negative_prices, option_model.
o B Ttabnuuy option_series gobasneHsl nons a-s_black, a-s_bach.
¢ Motok FORTS_INFO_REPL:

o B Tabnuuy base_contracts_params go6aeneHo none option_model. Mons has_options n spot_price 06bABNSA-
10TCA yCTapeBL MK 1 ByayT yaaneHsl B Bepcun 6.6.

o B Tabnuuy futures_params go6asneHsl nons attribute, mr_addon_up, mr_addon_down.
o B Tabnuuy option_series_params go6aeneHbl nons a-s_black, a-s_bach.
* lMotok FORTS_VOLAT_REPL:

o B Tabnuuy volat go6asneHo none option_model.

15.01.2020

BHeCE&HHble N3MeHeHUsA:
» [o6asneH pasgen "2.6.8. BNoOkMpoBKa 6GPOKEPCKOW YacTu KMeHTCcKoro céopa'.
» [No6asneH HoBbIl NnoTok FORTS_BROKER_FEE_REPL - Bpokepckue KoMUCCUU.

» [No6asneH HoBebli noTok FORTS_BROKER_FEE_PARAMS_REPL - MNapameTpsl A58 pacyeTa 6pokepcKoli Komuc-
cun.

e Motok FORTS_PART_REPL:

o B Tabnuuy part go6asneHo none broker_fee.
e lMotok FORTS_OPTCOMMON_REPL:

o B Tabnuuy common go6asneHo nose total_premium_volume.
* 13MeHeHVs1 B peno3nTopumn cXem nogauu KoMaHz;:

o YnaneHa komaHga FutChangeBFParameters.

o [lo6aBneHa HoBasi koMaHAa SetBrokerFeeParamNextSession - YcTaHOBKa napameTpoB 418 pacuyeta 6pokep-
CKOI KoMuccun.

» [lo6aBneHbl HOBble KoAbl owm60k: 3000.

10.12.2019

BHeCEHHbIe N3MEHEHUS:

* BHeceHbl n3ameHeHus B pasgen "3.1.3. Yctanoska O B cpege Windows".

12.09.2019

BHeCE&HHble N3MeHeHus:

» [No6asneH pasgen “3.3.10. Tunbl NOTOKOB AaHHbIX". B onncaHus NOTOKOB fo6aBeH TUM, K KOTOPOMY OHW OTHOCATCS.

31.08.2019

BHeCEHHble 3MeHeHus:

» [No6asneH pasgen “3.3.9. MapTULMOHNPOBaHNe MaTymHra".

» Bpasgen "2.4.3. Tunbl caenok, opmypyemMble npu UCNOMHEHUN U UCTEYEHNM (DbIOYEPCOB W ONLMOHOB" f06aBNeHO
onucaHue AByX HOBbIX (b/1aroB, KOTOpble MPOCTABASATCA B 3asBKax U caenkax: eActiveSide (0x20000000000),
ePassiveSide (0x40000000000).

» Motok FORTS_FUTINFO_REPL:

o [lo6aBneHa Tabnuua instr2matching_map.

* Motok RTS_INDEX_REPL:

18



10.11.2023 Lino3 SPECTRA Plaza-2 Bepcua 7.18
Aata N3meHeHus
o N3 Tabnuubl rts_index yaaneHsl yctapesLune nons prev_close_value, open_value, max_value, min_value.
* lI3MeHeHuns B peno3nTopum CXem nogayun KoMaHz;:
o Jlo6aBneHbl HoBble komMaHabl DelOrder, MoveOrder, ChangeClientParameters.
oB KOMaHgax ChangeBFParameters " ChangeClientParametersNextSession y nonei
calendar_spread_margin_type v ics_margin_type Tun nons i4 n3ameHeH Ha il.
» [lo6aBneHbl HOBbIE KOAbI OLLINGOK 78, 79, 4269.
20.06.2019 BHeCEHHbIe N3MeHeHusA:

Motok FORTS_FUTTRADE_REPL:

o W3 Tabnuubl orders_log yaaneHsl nons hedge u trust.

o N3 Tabnuubl multileg_orders_log yganeHsl nons hedge u trust.

o W3 tabnuupbl user_deal yaganeHsl nons trust_buy, trust_sell, hedge_buy, hedge_sell.

o W3 tabnuupl user_multileg_deal yaaneHsl nons isin_id_repo, buyback_amount, trust_buy, trust_sell, hedge_buy,
hedge_sell.

MNotok FORTS_OPTTRADE_REPL:

o W3 tabnuupbl orders_log yaaneHsl nons hedge u trust.

o W3 Tabnuubl user_deal ynaneHsl nons trust_buy, trust_sell, hedge_buy, hedge_sell.

M3 Tabnuubl multileg_deal notoka FORTS_DEALS_REPL ynaneHo none buyback_amount.
M3 Tabnuupl adjusted_fee notoka FORTS_FEE_REPL yganeHo none id_repo.

Motok FORTS_FUTORDERBOOK_REPL / FORTS_OPTORDERBOOK_REPL:

o W3 Tabnuubl orders yaaneHsl nons hedge u trust.

Motok FORTS_FUTCOMMON_REPL:

o M3 Tabnuubl common yaaneHo none cur_kotir_real, n go6asneHbl B Tabnuuy nonsa settlement_price_open n
market_price.

MNotok FORTS_OPTCOMMON_REPL:

o B Tabnuuy common go6aeneHo nosne settlement_price_open.
MNotok FORTS_FUTINFO_REPL:

o JlobasneHa Tabnuua clearing_members.

o M3 Tabnuupbl fut_sess_contents ypaneHbl nons d_exp u price_dir, n pgob6aBneHbl B Tabnuuy nons
base_contract_code, settlement_price_open, settlement_price, last_trade_date.

o

B ta6nuuy fut_vcb gobasnexsl nons base_contract_code, signs.

[e]

M3 Tabnuubl fut_instruments yganeHo none price_dir, n go6asneHsl B Tabnuuy nons base_contract_code,
settlement_price_open, settlement_price, last_trade_date, d_exp_start, series_type.

o B Ttabnuuy prohibition go6aBneHo none base_contract_code.

o

B ta6nuuy dealer no6asneHbl nons coeff_im, short_option_minimum_charge_ratio, ics_margin_type.

o B Tabnuuy investor go6asneHsl nons is_blank, short_option_minimum_charge_ratio, ics_margin_type, coeff_im,
no_fut_discount, num_clr_2delivery, exp_weight.

Motok FORTS_OPTINFO_REPL:

o B Tabnuuy opt_sess_contents pgob6asneHbl nonsa  base_contract_code, settlement_price_open,
base_im_covered_sell, base_im_sell, last_trade_date, base_im_buy, settlement_price.

o B Ttabnuuy opt_vch go6asneHo none base_contract_code.
o B Tabnuuy option_series gobasneHo nose signs.

Motok FORTS_CLR_REPL:
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o B Tabnuupl money_clearing u money_clearing_sa go6asneHo none asset_type.
o B Tabnuuy fut_pos gobasneHo none account_type.
o B Tabnuuy opt_pos fo6asneHo nose account_type.
o N3 Tabnuubl pledge_details yaaneHo none com_ensure.
« Motok FORTS_VM_REPL:
o W3 tabnuy, fut_vm, opt_vm, fut_vm_sa, opt_vm_sa yganeHo none vm_real.
e lMoTtok FORTS_INFO_REPL:
o JlobasneHa Tabnuua multileg_dictionary.
o M3 Tabnuubl base_contracts_params yganeHo none is_usd, n fo6asneHbl B Tabnvuy nons base_contract_code,
window_size.
o B Ttabnuuy futures_params go6aeneHbl nons base_contract_code, settlement_price, risk_range_center.
o YpaneHa tabnuua virtual_futures_params.
o B Tabnuuy investor go6aeneHbl nons is_blank, coeff_im, short_option_minimum_charge_ratio, ics_margin_type.
o B Tabnuue investor none n_clr_2delivery nepenmeHoBaHo B num_clr_2delivery.
o B Tabnuuy dealer go6asneHbl nons coeff_im, short_option_minimum_charge_ratio, ics_margin_type.
* I3mMeHeHVs1 B peno3nTopumn CXem nogaun KoMaHz;:
o B komaHgax FutAddOrder, OptAddOrder yaaneHsl nons du, hedge.
o B komaHge FutChangeBFMoney yaaneHo none limit_pledge.
o B komaHge FutExchangeBFMoney yaaneHo none amount_pledge.
o B komaHge FutAddMultiLegOrder yaaneHbl nons price, hedge, trust, trade_mode, none rate_price neperMmeHo-
BaHO B swap_price.
o B komaHgax FutDelUserOrders, OptDelUserOrders, FutChangeClientProhibit, OptChangeClientProhibit none
code_vch nepenmeHoBaHo B base_contract_code.
o Jlo6aBneHbl HoBble komaHAbl ChangeClientMoney, ChangeBFMoney, ExchangeBFMoney, ChangeBFLimit,
ChangeBFParameters, TransferClientPosition, ChangeClientParametersNextSession.
o KomaHga FutChangeBFClientDefaultParameters nepenmeHoBaHa B ChangeBFClientDefaultParameters.
o B komaHay OptChangeRiskParameters go6asneHo nose short_option_minimum_charge_ratio - "Hansnayanib-
HbIli KO3hhMLMEHT Beca cueHapust SOMC".
» [lo6aBneHbl HOBble KOAbl OLIMOOK 77, 4225.
14.01.2019 BHecéHHble nsmeHeHus:
* B Tabnuuy fut_vcb notoka FORTS_FUTINFO_REPL go6asneHo none base_contract_id.
* B Tabnuuy opt_vcb notoka FORTS_OPTINFO_REPL pgo6asneHo none base_contract_id.
05.12.2018 BHeCEHHble N3MeHeHuA:

» [No6asneHbl pasgensl "2.7. PasgeneHvne ctatycoB y4aCTHMKOB TOProB U y4acTHWUKOB KnupuHra" u "3.3.8. CmeHa
napons AocTyna B TOProByto cuctemy".

* B komaHgbl FutAddOrder, FutAddMultiLegOrder, FutDelOrder, FutMoveOrder, OptAddOrder, OptDelOrder,
OptMoveOrder gob6aBneHo none ncc_request - npusHak "3anpoc k HKLL Ha 3aknoueHne caenok ¢ y4acTHUKOM
TOProB". A Takke 13MeHeHbl MAEHTUMKATOPbI 3TUX KOMaHA,

» [o6asneHbl komaHabl DelOrdersByBFLimit 1 ChangePassword.

* BkomaHge OptRecalcCS none isin_id 3ameHeHo Ha option_series_id, a Takke n3mMeHeH naeHTudmkaTop KomaHabl.

» [o6aBneHbl HOBble KOAbl OLUMGOK 682, 4168, 4169, 4170, 4171, 4172, 4173, 4221, 4222, 4223, 4224, 4230.

* lMotok FORTS_OPTINFO_REPL:
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o [lob6asneHa Tabnumua option_series.
o B Tabnuue opt_sess_contents yganeHsl nons is_limited, limit_up, limit_down, exch_pay un go6asneHo none
option_series_id.
» Motok FORTS_FUTINFO_REPL:
o YpaneHsbl Tabnuubl diler n investr.
o B Ttabnuuy dealer go6asneHb! nons firm_id n tm_name.
o M3 Tabnuupl fut_sess_contents yaaneHsl nons is_limited n exch_pay, u go6asneHsl B Tabnuuy nons d_exp_start
n d_exp_end.
o M3 Tabnuubl fut_instruments ypaneHbl nons is_limited, volat_min, volat_max, is_limit_opt, limit_up_opt,
limit_down_opt, adm_lim, adm_lim_offmoney un apply_adm_limit.
* Motok FORTS_MM_REPL:
o B Ttabnuue cs_mm_rule none isin_id nepevmeHoBaHo B option_series_id.
* Motok FORTS_MISCINFO_REPL:
o B Tabnuue volat_coeff none isin_id nepemmeHosaHo B option_series_id.
¢ Motok FORTS_INFO_REPL:
o B Tabnuue option_series_params nose isin nepenMmeHoBaHo B small_name, none exp_date nepenMeHoBaHO B
expiration_date, n no6asneHbl nons option_series_id 1 underlying_id.
o W3 Tabnuupl base_contracts_params yaaneHo none currency_volat.
26.09.2018 [lo6asneH HOBbIN KOA OLwNGKM 4208.
25.09.2018 [Lo6asneH pasgen "3.3.7. KnueHtckme SMA-/10rMHbI (CMOHCUMPYEMbIA focTyn)".
03.08.2018 M3 Tabnuupl orders notoka FORTS_ORDBOOK_REPL ynaneHo none aspref.
01.08.2018 M3 notoka FORTS_INFO_REP ypaneHbl Tabnmubl sma_master, sma_pre_trade_check.
31.07.2018 B notok FORTS_INFO_REPL pgo6asneHa Tabnuua option_series_params.
30.07.2018 M3 Tabnuubl opt_vcb notoka FORTS_OPTINFO_REPL yaaneHo none coeff_out.
27.07.2018 BHeCEHHbIe 3MeHeHus:
* l13meHeHbl onucanus noneii is_cupon B Tabnuuax fut_bond_nkd v fut_bond_nominal
* MNepeumeHoBaHa Tabnuua fut_bond_nkd.
26.07.2018 [Jlo6aBneH HOBBIV kog, oLnbKM 4220.
26.07.2018 BHeCE&HHble N3MeHeHUsA:
* Motok FORTS_CLR_REPL:
o W3 tabnuy, fut_pos, opt_pos, fut_pos_sa, opt_pos_sa yganeHbl nons pos_beg, pos_end
o u3 Tabnuubl pledge_details ypaneHbl nons amount_beg, pay, amount, amount_beg_money, pay_money,
amount_money.
» MoTtok FORTS_DEALS_ REPL:
o u3 Tabnuubl deal yaaneHsl nons pos, amount.
o u3 Tabnuupl multileg_deal ynaneHo none amount.
» Motok FORTS_FUTCOMMON_REPL: 13 tabnuusl common yaaneHsl nons amount_buy, orders_buy_amount,
amount_sell, orders_sell_amount, amount, contr_count, pos.
* Motok FORTS_OPTCOMMON_REPL: 13 Tabnuubl common yganeHsl noas amount_buy, orders_buy_amount,
amount_sell, orders_sell_amount, amount, contr_count, pos.
e Motok FORTS_MM_REPL: n3 ta6nuy, fut_MM_info n opt_MM_info yaaneHsl nons amount_sells, amount_buys,
mm_amount.
» Motok FORTS_OPTINFO_REPL:
o u3 Tabnuubl opt_rejected_orders yaaneHo nose amount
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o u3 Tabnuubl opt_exp_orders yaaneHsl nofs amount, amount_apply

» Motok FORTS_ORDLOG_REPL: u3 T1abnuuy orders_log u multileg_orders_log yganeHbl nonsa amount,
amount_rest, status.

» MoTtok FORTS_POS_REPL: 13 Tabnuy, position n position_sa yganeHsl nons pos, buys_qty, sells_gty, open_qty.
e lMotok FORTS_FUTINFO_REPL:
o u3 Tabnuupl fut_rejected_orders yganeHo none amount
o pobasneHbl Tabnuupl user, sma_master, sma_pre_trade_check
o ypaneHa Tabnuua fut_sess_settl
o B Tabnuuy fut_margin_type no6asneHo none type
O u3MeHeHbl onucanus nonein UCP_type u prohibit_coeff.
e lMoTtok FORTS_INFO_REPL:
o ypaneHa Tabnuua opt_sess_settl
o pobasneHbl Tabnuupl sma_master, sma_pre_trade_check
o 13 Tabnumupl opt_veb yaaneHo nose min_vol.
e lMotok FORTS_FUTTRADE_REPL:
o B Tabnuupbl orders_log n multileg_orders_log go6asneHo none aspref
o u3 Tabnuy, orders_log n multileg_orders_log yaaneHsl nons amount, amount_rest, status
o u3 Tabnuupl user_deal yganeHsl nons pos, amount, status_buy, status_sell
o u3 Tabnuubl user_multileg_deal yaaneHsl nons amount, status_buy, status_sell.
* lMotok FORTS_OPTTRADE_REPL:
o B Tabnuuy orders_log fo6asneHo none aspref
o n3 Tabnuupl orders_log yganeHsl noas amount, amount_rest, status
o u3 Tabnuupl user_deal yganeHsl nonsa pos, amount, status_buy, status_sell.
e lMotok FORTS_ORDBOOK_REPL:
o B Tabnuuy orders go6asneHo nosne aspref
o N3 Tabnuubl orders yaaneHsl nons status, amount, amount_rest, init_amount.
e Motokn FORTS_FUTORDERBOOK_REPL/FORTS_OPTORDERBOOK_REPL:
o B Tabnuuy orders go6asneHo nosne aspref
o 3 Tabnuubl orders yaaneHsl nons status, amount, amount_rest, init_amount.

» Motok RTS_INDEX_REPL: B Tabnuuy rts_index go6asnexsl nons value_highprec, prev_close_value_highprec,
open_value_highprec, max_value_highprec, min_value_highprec.

18.07.2018

[Jo6asneHbl komaHabl SetSmaPreTradeCheck, DelSmaPreTradeCheck, UserKillSwitch.

25.06.2018

[o6asneHbl HOBblE KoAbl 060K (76, 4167, 4200 - 4207).

21.06.2018

[o6asneH pasgen "3.3.6. [oTokKM, NonyyaemMble 0TMHAMU pasHbIX NOATUNOB".

19.06.2018

Y komaHgbl FutChangeClientMoney yganeHbl Hencnosnb3yemble nons limit_pledge u coeff_liquidity.

21.05.2018

B ta6nuuy diler notoka FORTS_FUTINFO_REPL go6asneHo none signs.

11.04.2018

B coobueHnsx OptChangeExpiration, FutTransferClientPosition, OptTransferClientPosition n3meHeHbl TUn coobLLe-
HWS 1 TN Nons amount.

30.03.2018

B Tabnuuy part_sa notoka FORTS_PART_REPL go6asneHo none money_old.

22.03.2018

BHeCéHHbIe N3MEHEHNS:

» B T1abnuuy dealer notoka FORTS_FUTINFO_REPL pgo6aBneHo nosne signs.
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« B Tabnuuy virtual_futures_params notoka FORTS_INFO_REPL no6asneHbl 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 po6aeneHbl nons has_options, msp_type u
currency_id.

» B notok FORTS_INFO_REPL go6aBneHbl Tabnuupl currency_params 1 common_params.

28.02.2018

M3 notoka FORTS_FORECASTIM_REPL ynaneHa tabnuua part_forecast.

26.02.2018

BHeCEHHbIE N3MEHEHUS:

* 13 Tabnuubl fut_vch notoka FORTS_FUTINFO_REPL ynaneHsl 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.

* 3 Tabnuubl opt_vcb 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

[lo6aBneHbl HOBble KoAbl OlWnbok: 4148, 4149.

M3meHeHo onucaHue kofos ownbok: 4127, 4138

20.02.2018

BHeCEHHbIe N3MEHEHUS:
» [No6asneHo onucaHune komaHAabl FutChangeBFLimit.

* B Tabnuuy part_sa notoka FORTS_PART_REPL pgo6asneHsl nons money_blocked n vm_reserve.

31.01.2018

BHeCEHHbIe N3MEHEHUS:

* 13 Tabnuubl money_clearing notoka FORTS_CLR_REPL yganeHo none ext_reserve.

W3 Tabnu fut_sess_contents u fut_instruments notoka FORTS_FUTINFO_REPL ynaneHo none coeff.
* B Tabnuue fut_bond_registry notoka FORTS_FUTINFO_REPL n3meHéH Tun nonsa bond_type Ha i4.

* 3 notoka FORTS_FUTTRADE_REPL yganeHsl Tabnuupl deal n multileg_deal.

* /3 notoka FORTS_OPTTRADE_REPL ynaneHa ta6nuua deal.

* 3 Tabnumupl base_contracts_params notoka FORTS_INFO_REPL yganeHo none points_num. B 3Ty xe Tabnuuy
nob6asnexbl nons spot_price, mrl, mr2, mr3, Ik, Ik2, risk_points_n.

* 13 Tabnuupl futures_params notoka FORTS_INFO_REPL yaaneHbl nons limit u spot_signs. B 3Ty xe tabnuuy
[ob6aeneHbl nons interest_rate_risk_up, interest_rate_risk_down, time_to_expiration, normalized_spot.

e 13 Tabnuubl virtual_futures_params notoka FORTS_INFO_REPL yganeHbl nons is_net_positive, volat_range,
t_squared uM max_addrisk. B a3ty e Tabnuuy pob6asneHbl nons exp_clearings_sa, volatility risk,
volatility_risk_mismatch, time_to_expiration.

» B Tabnuuy sys_events notoka FORTS_INFO_REPL go6aeneHo none server_time.
* 13 Tabnuubl common notoka FORTS_OPTCOMMON_REPL yganeHo none isin_is_spec.

* 3 Tabnuupl part notoka FORTS_PART_REPL ynaneHbl nons pledge_free, pledge_blocked, coeff_liquidity,
pledge_old, pledge_amount.

* 3 Tabnuupl part_sa notoka FORTS_PART_REPL yganenbl nons pledge_amount v liquidity_ratio. B aTy xe Ta-
6nuLy aobasneHsl nons vm_intercl u fee.

» [No6asneHo onucaHne notoka FORTS_FEERATE_REPL - [0TOK TOYHbIX KOMUCCUIA BUPXN.

» [ob6asneHo 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 go6asneHo none calendar_spread_margin_type.

* B notok FORTS_FUTINFO_REPL go6asneHbl Tabnumupl dealer u investor.

» B notok FORTS_INFO_REPL pgo6asneHbl Tabnuupl dealer u investor.

26.12.2017

BHeCEHHbIe N3MEHEHUS:

23



10.11.2023

Lino3 SPECTRA Plaza-2 Bepcua 7.18

Aata

N3meHeHus

» B Tabnuuy position notoka FORTS_POS_REPL pob6asneHo nosne account_type

* B notok FORTS_POS_REPL pfob6asneHa Tabnuua position_sa.

21.12.2017

[o6asneHbl HOBble KOAbl OLIM60K (4160 - 4166).

16.11.2017

M3meHeHo onncaHune napametpa code_vch metoga FutDelUserOrders.

25.10.2017

BHec&HHble nsmeHeHus:

* W3 notoka FORTS_FUTINFO_REPL ynaneHa tabnuua delivery report

* B Tabnuuy fut_rejected_orders notoka FORTS_FUTINFO_REPL go6asneHo none xamount

* B Tabnuubl opt_rejected_orders n opt_exp_orders notoka FORTS_OPTINFO_REPL go6aeneHo none xamount

» B Tabnuuy opt_exp_orders notoka FORTS_OPTINFO_REPL go6aeneHo none xamount_apply.

24.10.2017

BHeCéHHbIe N3MEHEHNS:

« B T1abnuuy fut_ MM_info notoka FORTS_MM_REPL po6aBneHbl nons xamount_sells, xamount_buys,
Xmm_amount

« B Tabnuuy opt MM_info notoka FORTS_MM_REPL po6aeneHbl nona xamount_sells, xamount_buys,
Xmm_amount

28.08.2017

B coobueHnsax OptChangeExpiration, FutTransferClientPosition, OptTransferClientPosition n3meHeHbl TUN coobLie-
HWS ¥ TUN Nons amount.

23.06.2017

Ypanén notok RTS_INDEXLOG_REPL.

02.06.2017

BHeceHHble nsmeHeHus:
» B tabnuuy multileg_dict notoka FORTS_FUTINFO_REPL pgo6aeneHo none leg_order_no.

B T1abnuuy fut_margin_type notoka FORTS_FUTINFO_REPL po6asneHsl nons UCP_type, prohibit_coeff,
prohibit_type.

18.05.2017

BHeceHHble N3MeHeHus:

* 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 po6asneHbl 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 Tabnmubl orders NOTOKOB FORTS_ORDBOOK_REPL, FORTS_FUTORDERBOOK_REPL "
FORTS_OPTORDERBOOK_REPL go6aBneHbl 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 U3MEHEHMS:

» B 1abnuuy deal notoka FORTS_DEALS_REPL go6asneHbl nons Xpos 1 xamount.

» B Ttabnuuy multileg_deal notoka FORTS_DEALS_REPL go6asneHo nose xamount.

* B tabnuuy orders_log notoka FORTS_FUTTRADE_REPL po6asneHbl nons xamount 1 xamount_rest.

» B Ttabnuuy multileg_orders_log notoka FORTS_FUTTRADE_REPL go6asneHbl noas xamount n xamount_rest.
» B Ttabnuuy deal notoka FORTS_FUTTRADE_REPL fo6aBneHbl noss Xpos 1 xamount.

* B tabnuuy multileg_deal notoka FORTS_FUTTRADE_REPL po6asneHo nosie xamount.

» B 1abnuuy user_deal notoka FORTS_FUTTRADE_REPL fo6asneHbl nons xpos 1 xamount.

» B 1abnuuy user_multileg_deal notoka FORTS_FUTTRADE_REPL po6aBneHo none xamount.

* B Tabnuuy orders_log notoka FORTS_OPTTRADE_REPL go6asneHbl nons xamount n xamount_rest.

» B Ttabnuuy deal notoka FORTS_OPTTRADE_REPL go6asneHbl nons Xpos 1 xamount.

» B 1abnuuy user_deal notoka FORTS_OPTTRADE_REPL go6aBneHbl nons Xxpos 1 xamount.
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» B 1abnuuy orders_log notoka FORTS_ORDLOG_REPL go6asneHbl Nonsi xamount u xamount_rest.
» B tabnunuy multileg_orders_log notoka FORTS_ORDLOG_REPL po6asneHbl nons xamount n xamount_rest.
24.03.2017 BHeceHHble n3MeHeHusA:
« B T1abnuue fut_vcb notoka FORTS_FUTIINFO_REPL nons exch_pay, exch_pay_scalped, clear_pay,
clear_pay_scalped, sell_fee, buy fee, exch_pay_spot, exch_pay_spot_repo, client_code 3anosHsA0TCS 3HaYeHU-
AMW N0 YMONYAHWIO (HY/IN, NYyCTble CTPOKM).
« B T1abnuue opt vcb notoka FORTS_OPTINFO_REPL nonsa exch_pay, exch_pay scalped, clear_pay,
clear_pay_scalped, sell_fee, buy_fee, is_spec, spec_spread, client_code 3anonHsaoTca 3Ha4EHNAMN MO yMonya-
HUIO (HY/N, NYCTbIe CTPOKM).
28.12.2016 BHeceHHble n3MeHeHusA:
» Nob6asneH pasgen "Motok FORTS_FORECASTIM_REPL - [MporHo3 puckoB nocsie BO3MOXHO pa3aBukky'.
* 3 Tabnuupl part notoka FORTS_PART_REPL yaaneHo none exp_weight.
21.12.2016 B cooTBETCTBMM C NONNTUKOI AEKOMUCCHM NPOrpamMMHOro obecneveHus ¢ 5 gekabpsa 2016 npekpalleHa nogaepxka
API P2ClientGate n 6ubnuotek Plaza-2 Bepcuii mnagLie nwam paBHbix 198. 3TO N3MEHEHNE OTMEHSIET N 06paTHYHO
COBMECTMMOCTb: LL/I03bl C GUGANOTEKAMUN BEPCUIT MNagLle i pasHbiMU 198, a Takke HanucaHHbIe C NCNOMb30Ba-
Hvem API P2ClientGate, He cMOryT NpoAo/mKaTb CBOH paboTy.
30.08.2016 M3MeHEH cnmncok CMHXpPOeBEHTOB B Tabnuue sys_events B notokax FORTS_PART_REPL, FORTS_CLR_REPL,
FORTS_INFO_REPL.
18.05.2016 BHeceHHble n3MeHeHus:
* YganeHo onncaHne MeTogoB As1a paboTel co Cnotamu:
o "FutChangeBrokerVcb - N3ameHeHne napameTtpos b® no BA";
o "FutChangeClientVchb - V3meHeHve knneHTckmx napameTpos no BA";
o "FutChangeMoney - Vi3meHeHne nMmuTa Ha nokynky cnotos no 6",
* B 1abnuuy fut_instruments notoka FORTS_FUTINFO_REPL pgo6asneHo none exec_name ([pu3Hak CPOYHOCTH
ONUMOHa).
» [No6asneHo onucaHvne metoga "OptChangeRiskParameters - YnpasneHune puck-napamerpaMu OnumoHoB".
* 13 coobueHuns "FutChangeClientMoney - /I3MeHeHVe KMeHTCKMX NMMUTOB" yaaneHo none num_clr_2delivery.
[ins cTapbix Bepcuii coobLueHunii 3To nose 6yaeT UrHOpPMPOBaTbCA B ClyYae 3anofiHeHNS.
» [ob6asneHo onucaHue metoga "FutTransferRisk - MepeHoc pucka”.
» [No6asneHbl kogbl BO3Bpata: 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 pob6asneHa Tabnuua part_sa.
* B notok FORTS_CLR_REPL go6asneHbl Tabnmupl: money_clearing_sa, fut_pos_sa, opt_pos_sa.
» B notok FORTS_VM_REPL go6asneHbl Tabnuubl fut_vm_sa n opt_vm_sa.
* B tabnuuy part notoka FORTS_PART_REPL po6asneHbl nons num_clr_2delivery n exp_weight.
* 3 Tabnuuel part notoka FORTS_PART_REPL yaaneHo none cal_exp_extra_risk.
* B Tabnuuy virtual_futures_params notoka FORTS_INFO_REPL po6aBneHbl nons exp_clearings_bf un
exp_clearings_cc.
* 3 Tabnuupl virtual_futures_params notoka FORTS_INFO_REPL yaaneHbl nonsa allow_use_extra_exp_risk n
calc_extra_exp_risk.
14.10.2015 Lo6asneHo onucaHme CODHeartbeat.
14.10.2015 B Tabnumuy fut_sess_contents go6aeneHo 2 HoBbIx nons: pctyield_coeff n pctyield_total.
12.08.2015 [o6asneHbl HOBble koAbl owM60K (200 - 208).
23.01.2015 B "OnucaHne Toprosoro www3a" fo6asneH pasgen "O6paboTka HeLTaTHbIX CUTyauuid”.
22.01.2015 [lo6aBneH pasgen "ABTOMaTUYECKOE CHATUE 3asiBOK MPY OTK/TOYEHNM MO/Ib30BaTeNs OT TOpPros".
16.12.2014 OTpefakTMpoBaH CNMCOK KOAOB OLUMOOK.
29.09.2014 [o6asneHa pacumgposka Tabnuubl prohibition notoka FUTINFO.
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18.08.2014 [lo6asneHbl Kofapl owmn6ok ASTS.
24.07.2014 B tabnuuax fut. MM_info n opt_MM_info notoka FORTS_MM_REPL Tenepb TpaHCupyTcs obsa3aTtenscTsa Map-

KeT-MelikepoB C AeTasm3aumeit 0 CeMU3HaYHOro KNMEHTCKOro Koaa.

dopmartbl coobLyeHnin-TpaHsakuuii FutTransferClientPosition n OptTransferClientPosition Tenepb NaeHTUYHbI.

M3 notoka FORTS_FUTINFO_REPL yaaneHa Tabnuua fut_ts_cons.

17.07.2014 M3 Tabnmybl 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 [o6aBneHbl HOBblE KOMaHAbI:

* lMepeHoc tblouepcHOl No3nLmmn Mexay Bd
MepeHoc oNuUMOHHON No3nuun mexgy bed

14.01.2014 [lo6asneHbl HOBblE NONS:
« fulfil_min - npoyeHT MUHMMaIbHOTO UCMOJTHEHNS 06513aTeNIbCTB 3a TOProBYH CECCUI0
fulfil_partial - npoueHT YacTUYHOro NcnonHeHUs 06sA3aTeNbCTB 3a TOProBy CECCUI0
fulfil_total - npoLeHT NONHOro NCNONHEHNS 06A3aTeNLCTB 3a TOProBy CECCUIO
is_fulfil_min - npu3Hak MMHMMa/IbHOTO MCNONHEHUSI 0653aTeNbCTB B TEKYLLMIA MOMEHT
is_fulfil_partial - npn3aHak 4acTUYHOrO NCNOMHEHUS 06A3aTENLCTB B TEKYLLMUIA MOMEHT
is_fulfil_total - npusHak NoNHOro NCNOMHEHWA 0683aTeNbCTB B TEKYLLMU MOMEHT
B Tabnumubl fut_MM_info, opt_MM_info notoka FORTS_MM_REPL
31.05.2013 [o6asneHo HoBOe none:

* rate_id - iaeHTUdmKaTop Kypca

B Tabnuuy clr_rate notoka FORTS_CLR_REPL
18.04.2013 [lo6aBneH aHOHUMHbIM noTok orderbook:
* FORTS_ORDBOOK_REPL
[o6asneHo none:
* ext_reserve - [lononHUTENbHbIN pe3eps
B Tabnuuy money_clearing notoka FORTS_CLR_REPL
YpaneH notok FORTS_CLMONEY_REPL
12.04.2013 [lo6asneHo HoBoe norne:

» exch_pay - BupxeBoii c60p 3a 1 KOHTPaKT B pyonsix

B Tabnuuy fut_sess_contents notoka FORTS_FUTINFO_REPL
10.04.2013 [o6aBneHo HoBoe none:

» exch_pay - BupxeBoii c60p 3a 1 KOHTPaKT B py6nsix

B Tabnuuy opt_sess_contents notoka FORTS_OPTINFO_REPL
26.03.2013 [o6asneHo HoBOe none:

* rate_id - geHTudpmkaTop Kypca

B Tabnmubl fut_vcb n opt_vcb notokoB FORTS_FUTINFO_REPL n FORTS_OPTINFO_REPL

[lo6aBneH NOTOK pennukaLuu:

* MOEX_RATES_REPL - Kypcbl Ba/110T OH-n1aiiH

[o6aBneHa HoBas Tabnmua:

* rates - CnpaBOYHUK KypCOB BasltlOT
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B notok FORTS_FUTINFO_REPL

27.11.2012

Il3mMeHeHne onncaHnsa Tabnmupl user_deal.

01.11.2012

[lobaBneHo onvcaHue aByx cobbITUiA ANa Tabnuubl Sys_events.

30.10.2012

O6HOBNEHVE [JOKYMEHTALMN:

* B pasgene "MeTtog FutChangeMoney - VIameHeHne numnta Ha NokKynky cnotoB no 6" gonosHeHo onucaHve na-
pameTpa limit_spot_buy.

* B paspgenax "Metog FutMoveOrder - MNMepemelueHne asyx 3asasok” 1 "Metog OptMoveOrder - MNepemeLleHne aByx
3aABOK" JONOMHEHO ONMUCaHne NOrMkN PaboTbl KomaHael MoveOrder.

22.10.2012

OGHOB/EHVE AOKYMEHTALM:

* BHeceHbl U3MeHeHus B pasgernsl: "Monb3oBaren. MNMpuesaska nosb3osarens K yyacTHuky Topros”, "Cocras, ycTa-
HOBKa 1 HacTpoiika MO wno3 SPECTRA Plaza-2", "PekomeHgauuy No BKIOYEHWIO paHTalimoB PTC B npuioxe-
HWe nosb3oBaTens npu pacnpoctpaHeHUn NosbL3oBarenbekoro MO CTOPOHHMM KoMNaHuaM", "BoccTaHoBieHne U
no3aHuiA BXog".

* YnaneH pasgen "NHTtepdeiic TeXHMYeckoro LeHTpa ".

10.02.12

OG6HOBNEHNA [OKYMEHTALMN:

* B pasgen "Oco6eHHOCTN NCMob30BaHus Wiio3a" gobasneH NyHKT "KomaHabl".

» [Nob6asneH pasgen "lMpuocTaHOBKa TOProB A1 paclUMpPEHUst NnMuTa kosiebaHuii LeH caenox”.
* VicnpaBneHa owwnbka B onucaHuy hopmyrnbl pacyeTa LeHbl hblodepca.

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

09.02.2012

[lo6aBneHo HoBoe none:

* login_from - JlornH nonb3oBarens, NOCTaBMBLLETNO 3asBKY

B Ta6/MLbI:

 fut_rejected_orders - OTBeprHyTbie B K/IMPUHT 3a5BKN

* opt_rejected_orders - OTBEprHyTble B KIMPUHT 3a51BKN

MOTOKOB:

* FORTS_FUTINFO_REPL - ®bloyepchbl: cnpaBoyHas U CeCCUOHHas nHdopmauums

* FORTS_OPTINFO_REPL - OnumoHbl: cnpaBoyHas U CeCCMOHHas uHgopmaums

24.01.2012

B Ta6nuuy orders NnOTOKOB:

¢ FORTS_FUTORDERBOOK_REPL - ®btouepchbl: Cpe3s cTakaHa
* FORTS_OPTORDERBOOK_REPL - OnuuoHbl: Cpe3 cTakaHa
fob6asneHbl cnegyoLve nons:

* init_moment - Bpemsi nosiBieHns 3a8Bkn

* init_amount - HayanbHOe KONNM4YecTBO B 3a8BKe

23.01.2012

[lo6aBneHa Tabnuua cobbITWi Sys_events B NOTOKM:
* FORTS_CLMONEY_REPL - [leHbrv B KNUPWHF

* FORTS_CLR_REPL - KnupuHrosas uHgopmauus

17.01.2012

B ta6nuuy fut_vcb notoka FORTS_FUTINFO_REPL go6aeneHo none exch_pay_spot_repo, cogepxallee 61upxeBoi
c6op no Peno

12.01.2012

[o06aBneH NOToK penvKauum:

* FORTS_ORDLOG_REPL - noTok, B KOTOPOM NepefarTcsi BCce AeiCTBUS C 3asiBKamy B aHOHUMHOM Buze

02.11.2011

[Jo6aBneHbl HOBblE NONA:
 TMone comment - KommeHTapwii Tpeligepa
* Mone ext_id - BHeLHWIT HOMep

B Tabnmubl:
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« fut_rejected_orders - OTBeprHyTble B K/IMPUHT 3aABKN
* opt_rejected_orders - OTBEprHyTble B KIMPUHT 3a8BKN
25.11.2011 [ob6asneH pa3gen "Vcnonb3oBaHye TECTOBbIX NPYMEPOB".
7.11.2011 PeBusuns gokymeHTa. lopabotaHbl paszensl "BeegeHne" n "OnncaHve Toprosoro wo3a”. JlobasneH pasgen "Kpart-
Kuin 0630p cnctembl SPECTRA".
20.10.2011 [o6aBneHbl cnegytowme nons:

* Mone theor_price_limit - TeopeTnyeckas LUeHa onumyoHa, paccuymTaHHas UCXoasa U3 KOTUPOBKM dobloyepca, orpaHu-
YEHHOW NMMUTOM

» Mone vm_real, cogepxallee Tekyulyo BM no onuuoHam, paccunTaHHyo UCXOAA U3 PbIHOYHOW KOTUPOBKM ONLu-
oHa theor_price. Mpun 3aTuM, 3HaYeHWe B CTApOM MO/E VM PacCcUUTbIBAETCA UCXOASA U3 OrpaHUYeHHON KOTUPOBKY
onuuoHa theor_price_limit.

[o6aBneHa Tabnmua cobbIThii Sys_events B NOTOKU:

* FORTS_FUTTRADE_REPL -- ®blouepcbl: 3a8BKU U CAESKN

* FORTS_OPTTRADE_REPL - OnumoHbl: 3a1BKM U CAENKM

e FORTS_POS_REPL - ViHhopmauums 0 no3uumsx

* FORTS_PART_REPL - iH(hopmaums o cpeactsax n niMMuTax

* FORTS_FUTINFO_REPL - ®bloyepcsl: cnpaBoyHas U CeCCUOHHas MHgopmaums

* FORTS_OPTINFO_REPL - OnymoHbl: cnpaBoyHas U CeCCMOHHas nHdopmaums

* FORTS_INFO_REPL - lononHuTensHas cnpasovyHas uHdopmMauns

4.10.2011 [lo6aBneHbl NOTOKM peniukaumu:

e FORTS_CLR_REPL - noToK, TpaHCAVPYIOLLMIA KMPUHTOBYH MHpopMaLmMio, B TOM YKcrie nHopmaumsi o cbopax
1 BM Ha MOMEHT KNupuHra, 3apukcMpoBaHHble 3Ha4YeHnsl KypCcoB BaJ/TIOT, UCMOJb3yeMble A1 PACYETOoB, a Takke
pacyeTHble LieHbl KTMpUHra

* FORTS_MM_REPL - noTok, cogepxallmii MHhopmauuto 06 obsizatensctsax MM B pexxmme oH-naiH

V3MeHeHbl HOMepa KoMaH/A TOProBbIX onepauuii 415 NOAAEPXKN BO3MOXHOCTN MOHUTOPMHIa BPEMEH NOMHO o6pa-

60Tk, BKOYAA KaHa [0 Nosb3oBaTens.

14.09.2011 VicnpaBneHbl OWKGKM B 3HAYEHUAX MO YMOMYaHMIO HEKOTOPbIX KOMaH4: Ecnv napameTp SABNSETCS CTPOKOBbIM - €70
3HaYeHne No ymonyaHuio 6epeTtcs B KaBblukn
15.04.2011 [ob6asneHsl cnegytowime nons:

* none status Tabnuubl diler notoka FORTS_FUTINFO_REPL - nHchopmauumsa no pasgenam PO n 6

 none status Tabnuupl investr notoka FORTS_FUTINFO_REPL - nHdopmauys no KAMeHTCKUM pasgenam

* none vm_order_reserve notoka FORTS_PART_REPL - pe3eps BM no 3asBkam

* none waprice notoka FORTS_POS_REPL - cpegHeB3BelLeHHas LeHa

M3MeHeHus B cucteMe KOMaH/bl:

* BaxHo: nsameHuncs gopmatr komaHg FutAddOrder, OptAddOrder un FutAddMultilegOrder - B kaxayto 13 KOMaHg
nob6asneH napametp dont_check_money. VI3MeHWIUCb MAEHTUMKATOPbl KOMaHA. KomaHabl cTaporo gpopmara
noAAepXMBatoTCa Co CTapbiMy nAeHTUUKaTopamu.

» [Nob6asneHa komaHga FutExchangeBFMoney, npegHasHayeHHas 4715 BbINONHEHUS NepeBogoB mexay B® pasge-
namu

28.03.2011 B tabnuuy multileag_deal notoka FORTS_FUTTRADE_REPL go6asneHro none buyback_amount, cogepxaltlee cym-

My 06paTHOro Bblkyna A5 caenok Peno

24.03.2011 [Lo6asneH notok RTS_INDEXLOG_REPL, TpaHcnupylowuii UICTOpUto UsMeHeHUst nHaekcos PTC
01.02.2011 [Lnsa komanabl FutChangeClientVcb nameHéH Tun napametpa code_vcb c c4 Ha ¢25. HoBblli hopmaTt KoMaHabl UMeeT

Kop, coobueHnsa 33. Kog, 0OTBETHOTO COOBLLEHNSA /1 KOMaH[bl HE U3MEHUSICS.

B pokymeHTaumio o6aBneH CnpaBoYHVK KOL0B BO3BpaTa KOMaHA,

27.01.2011 VcnpasneHa owmbka B fokymeHTauun - napameTp check_limit komaHg OptAddOrder n OptMoveOrder 6611 onucaH

HeKoppeKTHO. MNpasusibHble 3HaYeHUs napameTpa: 0 - He BbINO/IHATb NPOBEPKY, 1 - BbINOMHATL NPOBEPKY.
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24.12.2010 VcnpaBneH pag ownb0oK B MIMEHOBAHWUW NOMER KOMaHf, a Takke 3HaYeHWs M0 YMOMYaHMI0 HEKOTOPbIX KOMaHA,:
* 3HayeHne no ymonuaHuio napametpa ext_id gna komangel FutDelUserOrders yctaHosneHo 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 gns 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 ncnpasneHo Ha message /159 AOCTWKEHUS eaUMHo06pasns ¢ OCTasIbHbIMW KOMaHAamu.

26.11.2010 M3meHeH dhopmaTt arpervpoBaHHbIX CTakaHoB - y6paHo none price2. Tenepb none price NPUHUMAET pPasnyHbIN
CMbIC/1 B 32aBMCMMOCTM OT 3Ha4YeHust npusHaka 0x1000 uHcTpymeHTa (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 NHCTpyMeHTa (none signs tTabnuupl fut_sess_contents notoka FORTS_FUTINFO_REPL):

* 0x800 - npusHak nHcTpymeHta RTS Money

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

HoBoe 3HaueHMe npu3Haka COCTaBHbIX MWHCTpyMeHTOB multileg type (Tabnuubl fut sess_contents notoka

FORTS_FUTINFO_REPL. Ansa csornos RTS Money npvHMMaeT 3HayeHne 2.

HoBoe none B cTakaHax arpermpoBaHHbIX KOTUPOBOK - price2. Vicnonb3yeTcsa 4715 CBOMNOB - B AaHHOEe Mnosie 3anucbl-

BaeTCcs CBON-LeHa.

14.09.2010 B notokn FORTS_FUTCOMMON_REPL n FORTS_OPTCOMMON_REPL go6asneHbl 3Ha4EHUS LIeH OTKPbITUA 1
3aKpbITHA (Nonsa open_price u close_price).

B notok RTS_INDEX_REPL go6aBneHbl 3Ha4YeHus kanutanmsaumm n o6beéma ana nHAaekcos (nons cap n volume).

07.07.2010 B Tabnuuy c nHopmaymeit o ceccum session notoka FORTS_FUTINFO_REPL po6asneHa uHdopmaums 06 nHTep-
BaJle nepeHoca no3uyuii (nons pos_transfer_begin v pos_transfer_end)

[o6aBneHbl TabMupl:

 fut_sess_settl B notok FORTS_FUTINFO_REPL ¢ pacyeTHbIM/ LLleHaMu 3a NPOLLEALLNIA KITMPUHT

» opt_sess_settl B notok FORTS_OPTINFO_REPL co 3Ha4eH1sIM1 BONIATU/IbHOCTW U TEOPETUYECKON LiEHbI ONLMOHA
Ha MOMEHT KNnpuHra

15.06.2010 VcnpasneHa owmnbka B onnucaHumn komaHasl FutAddMultiLegOrder: Tvn 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 Tuna i8.

31.05.2010 B Tabnuupbl fut_sess_contents u fut_instruments notoka FORTS_FUTINFO_REPL fo6aeneHo nose step_price_curr.
B notokn FORTS_FUTCOMMON_REPL n FORTS_OPTCOMMON_REPL B Ta6nuuy common go6asneHbl nons ans
COBOKYMNHOro cnpoca v npegioxenust: orders_sell_qty, orders_sell_amount, orders_buy_qty, orders_buy_amount.

17.05.2010 [lobaBneHa nHdopmauusi 0 napaMmeTpax MHCTPYMEHTOB:
» Tabnuupl base_contracts_params, futures_params, virtual_futures_params, options_params
[Jo6aeneHa nHdopmaLys 0 CTOMMOCTY LLara LieHbl MHCTPYMEHTa B BEYEPHWIA KNMPUHT — none step_price_clr Tabnuubl
fut_sess_contents notoka FORTS_FUTINFO_REPL, a Takxe B NpoM. KNVMpWHT — nosie step_price_interclr Toii xe
Tabnuupl.

19.04.2010 VI3MeHeHb!I TUNbl MHOTVMX NONEN, B YACTHOCTU:
* 00bEM arpervpoBaHHbIX cTakaHos d16.5 -> i8
* HanpasneHue 3asBoK i4 -> il
* MPU3HaKN NHCTPYMEHTOB (Signs) il -> i4
Tabnuua money_clearing nepeHeceHa u3 notoka FORTS_FUTINFO_REPL B notok FORTS_CLMONEY_REPL.
MepenmeHoBaHbI:
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» Tabnuua repo_orders_log -> multileg_orders_log
» Tabnuua repo_deal -> multileg_deal
» komaHga FutAddRepo -> FutAddMultiLegOrder
[o6asneHbl:
» Tabnmuya multileg_dict — cnpaBoOYHMK CBA30K
» nons price_dir, multileg_type, legs_qty Tabnuupbl fut_sess_contents
* Mons ¢ NAEHTUMKATOPOM 1 LEHOV caenku B Tabnumubl orders_log thbloYEPCHYH U ONLUOHHYHO
» nons fee_sell, fee_buy Tabnuubl deal notoka FORTS_OPTTRADE_REPL
* notokn FORTS_FUTORDERBOOK_REPL n FORTS_OPTORDERBOOK_REPL ¢ nHdopmauuei o Tekywem co-
CTOSIHUM CTaKaHoB
» Tabnuua broker_params notoka FORTS_INFO_REPL
» Tabnuupl fut_instruments notoka FORTS_FUTINFO_REPL
* Tabnvupl usd_online notoka FORTS_FUTINFO_REPL
YpaneHsol:
* none state TabnuLbl opt_sess_contents
16.03.2010 M3meHeH onucaHve koMaHabl FutAddRepo: ¢ BMecTo napamerpa swap_price, Tenepb MUCNonb3yeTcs napamerp
repo_rate
24.02.2010 Lo6asneHo:
* onucaHue Tabnuy repo_orders_log, repo_deals
* OfucaHue CTaTycoB 3asiBOK 1 CAenok Peno
* OnucaHue HOBbIX CTATYCOB 3asiBOK U CAENOK
* onucaHue komaHapl FutAddRepo
* none last_deal_id B Tabnuyy position notoka FORTS_POS_REPL
18.01.2010 e [obaBneHo onucaHve komaHA:  FutChangeBrokerVcbh, FutChangeClientProhibit, FutChangeMoney,
OptChangeClientProhibit
« [o6asneHo none limits_set Tabnuubl part notoka FORTS_PART_REPL
* VicnpaBneH psig owWn60K B ONMCaHUN KOMaHL,
15.01.2010 * l13MeHeHbl TUNbl NAEHTUCVKATOPOB 3asBOK U CAEMOK (i4 -> i8)
* I3MeHeHbI TUMbl CTaTycoB 3asBOK U CAenokK (i2 -> i4)
* VicnpaBneH pag owmnb0oK B ONMCaHUN KOMaH,
25.11.2009 VcnpasneH psg, ownbok B onucaHum KomaHz,
03.11.2009 [lob6aBneHa nogaepxka 3afaHvsa KogoB 6pokepoB Npy OTNpaBke COobLLeHNI
30.10.2009 [o6aBneHbl kKOMaHAbl ypaBAeHUs IMMUTaMUN K/TMEHTOB
10.08.2009 [Jlo6asneHbl CNpaBoOYHWKY UHCTPYMEHTOB MO OMNLMOHaM
15.07.2009 [o6aBneHo onucaHue cnpaBoYHbIX MOTOKOB penukaumum
17.06.2009 [lo6aBneHo onvcaHne KoMaHA, ynpasieHus 3asaBkamn 415 (hblo4epCcoB 1 OMLYOHOB
27.03.2009 [o6aBneHo onucaHve NOTOKOB pensvkaumm ‘common’
20.03.2009 MepBas Bepcus foKyMeHTa
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1. BBegeHue

1.1. HasHayeHne JOKyMeHTa

Lienbto JOKyMeHTa SIBNSIETCS OCBELLEHNE BCEro KoMI/iekca nHgopmauumn, HE06Xx0AMMOi NoNb30BaTeNsSM NPY NPOEKTUPOBaHUU 1 paspa-
60TKe NPorpaMmMHOro 06ecrneyeHuns Ans JOCTyna Ha CPOUHBIN PbIHOK C CMoNb30BaHMeM LWno3a SPECTRA Plaza-2. B fokymMeHTe paccMa-
TPUBAIOTCS CNeaytoLLe BOMPOChI:

e O6wwmii 0630p cnuctemsl SPECTRA — TOProBble MHCTPYMEHTbI, yHaCTHUKV TOProB, TOProBble onepawuu, ynpasieHue puckamm u numu-
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.

« [NepeyeHb yNpaBnsAoLLMX KOMaHL,

« CnpaBouYHble JaHHbIE.

1.2. Kpyr nonb3oBarenei

[aHHbIli [OKYMEHT NpefHa3HayeH An1a 6U3Hec-aHa/IMTUKOB, CUCTEMHbIX apPXMTEKTOPOB 1 NMPOrpaMMMUCTOB, yHaCTBYHOLLMX B NPOEKTVPOBAaHNM
1 paspaboTke NporpaMmMHOro obecneyeHust Aast 4OCTyna Ha CPOYHbI PbIHOK C Mcrosib3oBaHneM wWwto3a 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® Bpokepckas dompma
BM BapuaunoHHasa mapxa
ro lapaHTuiiHOE obecneyeHne
MM MapkeT-Mmelikep
HKA HakonneHHbI KyNMOHHbIA J0X04
HKLL HauuoHanbHbIi KNMpuHroBbIi LieHTp
Obo® O6ocobneHHasn bpokepckas dupma
no MporpammHoe O6ecneyeHne
Po® PacueTHas dompma
CYP Cwuctema ynpasneHus puckamm
TKC TOproBO-K/IMPUHIOBbI CYET
TC ToproBasi cucrema
YK YyacTHUK KnimpuHra
YT Y4yacTHUK TOpros
(113 LleHHasn 6ymara
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2. Kpatkuii 0630p cuctembl SPECTRA

2.1. CyOobeKTbl (y4aCTHUKU) TOPros

Cy6bekTbl (YH4aCTHUKM) TOProB 3T0:

* YyacTHuku kvpuHra (PacyetHble chvpmbl)

* YyacTHuKu Topros (Bpokepckue rpMbl)

* KnneHTbl y4aCTHNKOB TOProB 1 YYaCTHUKOB KIMPUHTa

O6bIYHO YYaCTHUK TOPrOB M YHACTHWUK KNMPWHFA - 3TO O4HO U TO Xe NNL0, OH 3aK/iovaeT cAenkv 1 ABNSETCA CTOPOHO NO 3ak/1i04eHHbIM
cAesiKaM, HUXe peyb MoNAEeT UMEHHO O TaKMX y4yacTHMKaX, OfHaKo, HaunHas ¢ Bepcun SPECTRA 6.2 Ha CPOYHOM pbIHKE peasim3oBaH
NPOEKT N0 pasfeneHnto CTaTycoB YHaCTHUKOB TOPrOB M YYACTHUKOB K/IMPUHTA, e oyHKLUM YyYaCTHUKOB MOTYT ObITb BblAe/NEeHbl B SBHOM
Buae. bonee nogpo6bHO O pasfeneHnn CTaTtycoB YYacTHMKOB MOXHO O3HaKOMWUTLCA B pasfene 2.7. Pa3feneHne cTarycoB y4acCTHUKOB
TOProB 1 YYaCTHUKOB kMpuHra. O6pallaem BHUMaHue, YTo peann3oBaHHblli SPECTRA 6.2 NpoekT No pa3feneHnto cTaTycoB y4acTHUKOB
TOProB M YYaCTHUKOB K/IMPUHra HUKOMM 06pasoM He 3aTparvBaeT CyLLeCTBYIOLWMX YHACTHUKOB TOProB, [/11 HUX NOPSLOK opraHusauum
TOProB OCTAETCA MPEXHNM.

2.1.1. PacueTHble pUpPMbI

PacueTHble (hvpMbl — 3TO OpraHM3aLym, HeMoCcPeACTBEHHO HECYLLME OTBETCTBEHHOCTb M MOKPLIBAKOLLME PUCKW CBOUX K/IMEHTOB U Cy66p0-
KepoB.

PacueTHble hupMbl UMEIT BO3MOXHOCTK:

» CoBepLliatb CAEMKM OT CBOErO MEHU 1 3a CBOI CYET.

» CoBepLluatb CAE/KM OT CBOEro MMEHU 1 3a CHET 06CYXMBAEMbIX K/TMEHTOB.
* Bectu pacuetbl ¢ HKL, Hanpsmyto.

» O6cnyxuBaTh KJIMEHTOB, B TOM Ync/ie U Bpokepckre npmbl.

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

* YneHcTBO B CeKLMM CPOUHOTO PbIHKA.

B3Hoc B MapaHTuiiHbIl hoHA,

[apaHTuiiHoe obecneyeHne COGCTBEHHbIX CAEMOK U CAEMOK CBOUX K/TMEHTOB.

2.1.2. bpokepckue pnpmbl

B oT/IMume OT pacyeTHbIX hmpM, 6pokepckme hMpMbl HE PaCCHMUTBLIBAKOTCA MO OnepauysM HanpsMyto ¢ GUPXei, a paccunTbiBalOTCS CO
CBOEli pacyeTHOI hpMoii, AN GPOKePOB HET TPeHOBaHWI N0 HA/TMYMIO NIMLEH3WIA U MO BHECEHWIO CPeACTB B [apaHTuiiHbIi hoHa,.

Bpokepckne mpmbl UMEKT BO3MOXHOCTH:

» CoBepLliaTb CAE/MKM 3a CBOW CYET.

» CoBepLiaTtb CAEMKN 3a CHET 06CAYXKMBAEMbIX K/TMEHTOB.

* BbICTaBATb 3a8BkM B TOProBOi CUCTEME C K/TMEHTCKOTO TepMUHana.
» KoHTponvpoBaTb paboTy CBOMX K/IMEHTOB B XO/€ TOProB.
Bpokepckre dpMmbl HeCyT 06a3aTenbCTBa:

. rapaHTI/IVIHOQ obecneyeHne cobCTBEHHBIX CAENOoK U cAeNoK CBOUX K/TMEHTOB.

2.1.3. KnueHThl

Nio6oe topuagunyeckoe 1 ranyHeckoe ML MOXET NPUHUMATL yyacTue B Toprax Ha pbiHke bloyepcoB 1 onumoHoB SPECTRA B kauecTBe
KneHTa. 19 3TOro HeO6X0AMMO 3aK/IHUUTL [AOrOBOP HA TOProBoe 06CyXVBaHWe ¢ GpoKepckolt HMPMOii MM HenocpeACTBEHHO C pac-
yeTHol chupmolii. BaxkHbiM aTtpmbyTom knmeHTa cnyxuTt MHH nnm Homep nacnopra.

2.1.4. KogupoBka B cuctreme
Y4acTHUKM TOProB B CUCTEME KOAMPYHOTCS C NMOMOLLbI0 CEMUCMMBOJIbHON CTPOKU BUAa:XXYYZZZ, rae
* XX — Kopg, pacyeTHOW hmpmbl

* YY — Kopg, 6poKepcKoii orpmbl
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e ZZZ — Kopf KNneHTa

Kop, 6pokepckoit govpmbl 00 npegHasHayeH A1t OTPXKEHUSI COCTOSIHUS CaMOii pacyeTHol hupMbl.
Mpumep 1.

Q100 — koA Ans NpefcTaBeHnst pacyeTHon dvpmbl Q1

Q1DU - cy66pokep DU pacueTHoii hupmbl Q1

Kopg, KnuenTa 000 npefHa3HaveH a/1si OTpaKeHus COCTOSHUS BPOKepPCKoi onpMmbl.

Mpumep 2.

Q1DUO000 — koa Ans npefcTaBneHns COCTOSIHNUA AeHeXHbIX cpeAcTB cyb6pokepa DU pacueTHol conpmbl Q1

2.1.5. PackpbiTue nHcpopmauum o6 yyactHuKax B cucteme

Cnmncok pacuyeTHbIX U 6pokepckmx compm gocTyneH B Tabnuue dealer notoka FORTS_REFDATA_REPL. CnncOK KIMEHTOB AOCTYNEH B Ta-
6nuue investor notoka FORTS_REFDATA_REPL. PackpbiTvie nHdhopmaLuuy o KmeHTax u 6pokepax orpaHMyeHo npasamu nonb3osaresns,
3anpaLumsatoLLero MHopmaLmio.

Kpome Toro, B pas/iMyHbIX NOTOKax W Tabnmuax ecTb CCbIIKA HA CEMUCUMBOJIbHbIE KOAbl YYACTHWUKOB UM HA YETbIPEXCUMBOJIbHBIE KOZAbI
6poKepoB.

2.1.6. NMNonb3oBarenu. NMpuBA3Ka Nosib3oBartesia K yHaCTHUKY TOPros

Monb3oBaTesb UK NIOTUH B CUCTEME MOXET ObITb MPUBSA3aH K Pa3HbIM YPOBHAM MepapXun yHacTHUKOB:

« JlorvH pacyeTHOIi hUpMbI. IMEET BO3MOXHOCTb MPOCMATPHBaTh MHCHOPMAaLIMIo 1 (MPY HAUTMYMY TPaH3aKLUMOHHBIX NPaB) coBepLUuaTh Top-
roBble onepauuy 0T UMeHU /Il06oro Gpokepa UM KIMEHTa AaHHOM pacyeTHON iMpMbl, @ Takke BbI3bIBaTb OMepauyy /s yCTaHOBKM
pasnnMyHbIX IMMUTOB, KaK [/151 K/IMEHTOB, TaK U A4/1si CyG6POKEPOB.

* JlorvH 6pokepckoii hvpMmbl. VIMeeT BO3MOXHOCTb MPOCMAaTpMBaTh MHGIOPMALIMI0 U COBepLUaTh TOProBble onepaLum 0T UMeHU BCEX Kiu-
€HTOB 6poKepa BHYTPW PacyeTHol hrpMbl, a TaKkKe yCTaHaBMBaTb IMMUTBI K/IMEHTaM 3TOT0 Gpokepa.

* JIOrVH KnMeHTa. MIMeeT BO3MOXHOCTb COBepLUaTh TOProBble onepauuy OT UMEHU KOHKPETHOTO KMeHTa BHYTpU 6pokepckoii (hrpMbl 1
npocMaTpuBaTh MHCHOPMALMIO MO ITOMY K/IMEHTY.

B cxeme coobLueHuii-komaHg, (cM. pasgen OnucaHue koMmaHa) ectb nosne 'broker_code'. MpunoxeHve, ncnonb3ytoLLee NOMMH YPOBHS pac-
YeTHol oMpMbI, 06513aHO NPY OTNPaBKE COOBLLEHMS 3aMOHATL 3TO NOJME YETLIPEXCUMBOJILHBIM KOogoM 6pokepa SPECTRA. MpunioxeHus,
MCMO/b3YHOLLMeE NIOTVHbI YPOBHS 6poKepa Wan KNNeHTa, 3arnofiHATb 3T0 nose He 0653aHbl.

2.2. IHCTPYMEHTbI

MHcTpyMeHTbI B cuctemMe SPECTRA UMEIOT nepapxmyeckyto CTRYKTYpY. [anee nprBeAeHo on1caHne MHCTPYMEHTOB, HAUMHAs C KOPHEBOTO
YPOBHS1 Mepapxvi.

2.2.1. Ba3oBble aKTUBbI

Bas0Bblii aKTVB NPeACTaBAseT co6oii CYLHOCTb, K KOTOPOI NPUBS3LIBAETCA KOHKPETHbIV KOHTPAKT — akLuio, KOTOPY0 He06XoAMMO GyaeT
nepeaatb WM NOMyYnThb A1 MHCTPYMEHTOB (POHAOBOI CEKLMU, TOBap — [A/151 UHCTPYMEHTOB TOBAPHOI CEKLMW I MHAEKC/KYpPC Basto-
ThI/MHAVKATOP A/ PAcUYETHbIX (IbIOYEPCOB. Ba30BbIii aKTUB COAEPXUT aTpubyThl, 06LLMe AN BCEX MHCTPYMEHTOB, NMPUBSI3aHHbIX K HEMY,
a UMEHHO:

* HaumeHoBaHWe TOProBoW cekumu.

» Pa3Ho06pa3Hble cTaBKuM KOMUCCUIA.

 Tun nocTtasku No KOHTpakTam (nogpobHee — cM. pasgen, MocTaska akTMBOB U 3KCNMPaLWsi ONLWOHOB):
O rocTaBka CO6CTBEHHO aKTuBa,;

O pacyeTHbIA TUMN — No MToram o6paLLeHVs NePeUnNCAIOTCA TO/IbKO AEeHeXHble CPeACTBa B pasMepe pasHuLbl Mexzay CTOMMOCTbIO
OTKPbITUS MO3ULMN U PaCcCYETHOW LieHON akTuBa.

* Basntorta g1a pacyeta CTOMMOCTU Liara LieHbl. B HaCTOFILLWIVI MOMEHT MOXET NPUHUMaTb 3HA4YEeHUSA:
o RUR — cTomMmoOCTb LWara LeHbl yKasblBaeTcs B pyGI'IFIX 1, KakK NpaBnio, He MEHAETCA B TEYEeHNE BCEro CpoKa ,CI,EVICTBI/IFI KOHTpaKTa.

o USR — cToMmocCTb Lara LieHbl yKasblBaeTcs B py6/1six, C nepecyeToMm Mo Kypcy Aonnapa, paccymTbiBaeMoro no Metoamke MocKoBCKOIA
Bupxu: http://moex.com/n6126

CTOMMOCTb LWara LeHbl M3MEHAETCS ABa pasa B ieHb — MPU KNUPUHIe 1 Npu NPOMEXYTOYHOM K/TMPUHTE.

» dopma TOpros — ¢ 3as10rom unu 6es. MNpu Toprosse ¢ 3a/10roM YacTb Aeno3nTa Nog No3nLMI0 MOXHO BHOCUTbL nyTem nepegayun HKL, B
3101 akumii 1 ApYrux LeHHbIX Gymar U3 yTBEpXAEHHOro cnucka.
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Ba3zoBblii akTne HE ABNAETCHA TOPIOBbIM MHCTpYMEHTOM.

MHbopmanms o 6a30BbIx akTuBax cogepxutcsa B Tabnuue fut_vcb notoka FORTS_REFDATA_REPL.

2.2.2. dbloyepchbl
®boYepCHbIe KOHTPaKTbl — OCHOBHOW TWM TOProBbIX MHCTPYMEHTOB B cucTeme SPECTRA.

®bloyepchl NprBsi3aHbl K KOHKPETHOMY 6a30BOMY akTuBY. Kaablii hblouepc MMEET YHUKa/bHble aTpubyTbl CPOYHOCTY (AaTbl MOCTaBKY),
N0Ta, Wara LieHbl U CTOMMOCTM Luara LEeHbI.

[laTbl nocTaBkv ObIOYEPCOB B TOPrOBOW CUCTEME HA3HAYAKTCH C TPEXMECSAUYHbIM (KBapTasibHble (PbloYepChl) NN MECAYHbIM (MecsiUHble
dhbtouepchbl) HTEpBaoM. [115 kaxaoro 6a30BOro akTvBa MOXET ObiTb CO34aHO HECKOIbKO TOPryeMbIX (hblo4epCcoB C pasHbIMU JaTtamu
VNCMOSTHEHUS.

®bloyepchl C pasHbIMY JaTamMy UCNIONTHEHUS! HA OfVH U TOT Xe aKTUB MOTYT BXOAWTb B Tak Ha3blBAEMbIi MEXMECSUHbIV NN KaneHAapHbIii
cnpea. B aTom cryyae, Npy pacueTe pUCcKOB YUUTLIBAETCS KOPPENALUS LIEH Ha Takue (hblodepchbl Mexzay co6oii 1 rapaHTuiiHoe o6ecneyeHne
noA, No3nLMI0, COCTOSILLYIO 13 HECKO/BbKMX (PbIOUYEPCOB, BXOASALLMX B CNpes, MOXeT GbiTb 3aTpe6oBaHO MeHbLUe, YeM CyMMa o6ecrneyeHuii
NoA KaxKayto OTAENbHYI0 NO3NLMIO.

®blovepchbl KOTUPYHOTCA B NYHKTaX LieHbl. LieHa B py6nsix 3a KOHTPAKT BbIYMC/IAETCS Kak:

step_price

PriceRub = PricePoints * -
min_step

, Toe
 PricePoints — LeHa B nyHKTax;

* step_price — CTOMMOCTb MUHMM&JTILHOTO LLara LieHbl;

e min_step — MWHUMASIbHBIIA Lar LEeHbl B NyHKTaxX.

[na dbroyepcos ¢ BasToTON cToMMOCTY Wwara USR, 3anonHATCS elle TPy JONOMHUTENbHbIX NONS:
» CTOMMOCTb LUara LieHbl B UCX0AHOI BasttoTe (T.e. B gonnapax CLUA);

» CTOMMOCTb Lara LeHbl B py6nsx, 3amkcmpoBaHHasn 4151 MPOMEXYTOUHOTO KIMPUHTa,;

» CTOMMOCTb LUara LeHbl B py6/isx, 3adiMKCMpoBaHHas A1 KNVpUHra.

Kaxablii TOProBbIii MHCTPYMEHT NpUW NOSIB/IEHNU B CUCTEME HefoCTYNeH A5 TOProB B Ginxaiilume [OMNOMHUTENbHbIE TOPTOBbIE CEcCUm
(BEUEPHIOKO 1 YTPEHHIOI0), U HAYMHAET GbITb AOCTYMHBIM [/151 TOPrOB TO/IbKO B OCHOBHYH TOProBYH CECCUI0 (MOAPO6GHEE O TOPrOBbIX CECCUSIX
CM. pasgen PacnucaHue TOProB U KUpUHra). O JOCTYMHOCTY UHCTPYMEHTA A/1s TOProB/M B OCHOBHYIO UMM AOMOSHUTENbHbIE TOProBble
Ceccum MOXHO y3HaTb M3 Nosist signs (MpU3Haky) Tabnuupl fut_sess_contents.

MHdhopmaums o dobloyepcax coaepXxnTcs B Tpex Tabnmuax ToproBoro uHtepgeiica:

» Motok FORTS_REFDATA_REPL, Tabnuua fut_sess_contents — ocHoBHas Tabnmua. CofepXuT CNMCOK KOHTPAKTOB, Ha3HA4YeHHbIX B
TOPr1 B laHHOI TOProBOii ceccuw.

» Motok FORTS_REFDATA_REPL, Tabnuua fut_instruments — cogepxuT ypesaHHyto nHgopmMaumio 060 Bcex hblovepcHbIX KOHTpaKTax
B TOProBoOli CUCTEME, B TOM YMC/e HETOPryeMbIX.

» Motok FORTS_INFO_REPL, Tabnuua futures_params — cofiepxuT nHgopmaLuio o chbtouepcax B hopmare, HE06X0AMMOM A/15 3arpy3-
KM ee B K/IMEHTCKWIN MOAy/ b pacyeTa puckos (SpectralM).

2.2.2.1. OgHogHeBHbIe (hblouepchl C aBTONPOJIOHraluueii

B TC SPECTRA cyLLecTBYIOT (hbHOUYEPChI, KOTOPbIE N0 CBOEMY NOBEAEHUI0 HECKO/IbKO OT/INYAKTCA OT 06bIYHBIX - 3TO OAHOAHEBHbIE (OblO-
YyepcHble KOHTPaKTbl C aBTOMPOOHraLveli. BAM3krmMm aHanoraMmu Takmx KOHTPAKTOB Ha pbiHke MoryT cnyxuTb CFD (Contract For Difference)
wnun NDF (Non-Deliverable Forward).

BasncHbIMK akTBaMu 0AHOAHEBHbIX (hbIOYEPCOB ABAAKOTCA KYPChl UHOCTPAHHBIX BA/THOT MO OTHOLLEHWIO K POCCUACKOMY pybio n hoHA0-
Bble MHAEKCbI, paccuntbiBaemble NMAO Mockosckas bupxa.

OCHOBHble 0COBEHHOCTY Takux MHCTPYMEHTOB!

* Y 0flHOAHEBHOIO (hbloyepca HEeT AaTbl UCNOMHEHNSA ("BEUHBI
Aaneko B bygyuiem.

thblouepc). TEXHNUECKU e NOCNefHsst AaTa ToproB GyeT ycTaHoB/eHa

* PacueTHble LieHbl (hOpMUPYIOTCSA HA OCHOBAHUM PbIHOYHBIX AaHHbLIX C Ba/ItoTHOTO U ®OHA0BOMO PbIHKOB MOCKOBCKOI GUPXU.

* BapuauyoHHasi Mapxa BEYEPHEro KMpuHra onpeaensieTcsi ¢ y4eToM LONOMHUTENBHO COCTaBNALWENR: CTaBkM hOHAMPOBAHUSA NPU OT-
KTOHEHMM LieHbl KOHTPaKTa OT LieHbl BA 60/blue 3a4aHHOT0 Ha KOHTpakTe ypoBHs (SwapRate). 3HaueHne cTaBku ny6/InKyeTcst B L/03e
B Tabnuue fut_sess_settl notoka FORTS_CLR_REPL B none swap_rate.

e [InA VHAWKATUBHOI BapuaLyOHHOW MapXu cTaBka (DOHAMPOBAHWA paccuMTbIBAETCA OTAENbHO U Ny6nukyeTcs B Wto3e B Tabnuue
common notoka FORTS_COMMON_REPL B none swap_rate.
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* [InfA BeuHbIX (hblo4epcoB Ha (HOHAOBLIV MHAEKC BapyaLMOHHAA MapXa BeYepHEro KMpUHra paccunTbIBaeTcs C y4eToM AVBUAEHAHON
nonpaskn (3HaYeHVe uHAekca AUBUAEHAOB), KOTopas OyfeT KOMMNEHCHPOBaThb AepXaTensM AMHHOW No3uumun nageHvue uHaekca npu
BbINsaTe AUBUAEHAOB, a C AiepxaTeneii KOpoTKoi No3unLmmn, Ha060pOT, BYAET B3UMATLCS 3HAYEHNE NHAEKCA, Tak Kak OHW BbIUTPbIBAIOT OT
nafeHvs nHaekca. 3HadeHue nonpasku Nyb6nmkyeTcsa B Wto3e B Tabnuue fut_sess_settl notoka FORTS_CLR_REPL B none index_div.

®opMynbl 1 AeTaslbHOE ONUCaHe MOXHO HaliTW B cneuuduKkaLysx KOHTPaKTOB.

B cnpaBoyHvKe TopryemMbiX MHCTPYMEHTOB OAHOAHEBHbIE (hbloYepChbl NOMEeYaloTCs cneuuasbHbIM Npu3Hakom (6ut 0x4000 B none signs
Tabnumupl fut_sess_contents notoka FORTS_REFDATA_REPL).

2.2.3. ONUNOHDbI

Ewe ogH1M TNOM NPon3BOAHbIX (PUHAHCOBBIX MHCTPYMEHTOB B cicTeMe SPECTRA sBMSHOTCA ONLMOHbI. B 0Tnyve oT dobloyepcos ONLyUoH
O3HayaeT He 0683aHHOCTb, a MPaBO Ha MOKYMKy (NpoAaxy) 6a30BOro akTvBa, KOTOPOE MOXET ObITb PpeasIM30BaHO UM HET.

Paznuualot Konn v nyT onumoHbl. ONUMOH KON (OMUMOH Ha NOKYMKY) — KOHTPaKT, NpeAoCTaBNAoWUiA AepxaTento (Nokynatesnto) onumoHa
npaso KynuTb 6a30BbIli aKTUB B YKa3aHHbI CPOK B ByayLLeM No hMKCYPOBAHHOW LieHe — LieHe NCNOMHeHWs onumoHa (cTparik). OnuuoH nyT
(onuMoH Ha npogaxy) — KOHTPaKT, MPefoCTaBNSAWMI AepxaTesnto (MoKynaTento) onuMoHa NpaBo NpPogaTb 6a30BbIfi aKTVB B YKa3aHHbIN
CpOK B 6yayLiem no (UKCMpPOBaHHOW LieHe — LeHe UCMONHEeHNs onuumoHa (cTpalik). B kauectBe 6a30BOro aktvea A/s1 OMNLMOHOB MOTyT
CNYXWTb akTVBbl (DOHAOBOTO ¥ BA/IKOTHOO PbIHKOB (aKLMK, TOBap, BaoTa U T.N.), @ Tak Xe CPOUHble (OboYEPCHbIE KOHTPAaKTbI.

OnNUWOHbI MOTYT 6bITb MaPXMPYEMOTO TUNA, C YNIATON BapuaLMOHHON MapXu MeXay y4acTHUKamy TOProB Ha OCHOBAHWUW PACUYETHOW LieHbI,
onpefensiemMoii ABaxabl B TOProBYK CECCUIO, ¥ MPEMUasIbHOTO TUMa, C ynaatoli npemuu NOANMCYUKY OMNUMOHA B MOMEHT COBEpLUEHUSI
caenku (B GnvxaiiLni KNMpuHr).

Mo cnocoBy UCNOTHEHNS OMLMOHBI NOAPA3AENATCA Ha EBPONECKME N aMepUKaHCKie. EBponeiickue onuuoHbl MOXHO UCMO/THUTL TOSIbKO
B [1EHb UCTEUYEHUs CpoKa AelCTBUS OonuuoHa (gaTy akcnupaumm). AMepUKaHCK/E ONLMOHbLI OT/INYAKTCS TEM, YTO AEPXATENb MOXET pea-
JIM30BaTh CBOE MPaBO Ha NPOAAXyY/NOKynKy 6a30BOro akTuBa B /106011 MOMEHT, HE AOXUAASCH HACTYN/IEHUS faTbl UCTEUYEHNS OMNLMOHA.

OnumnoHbl MoryT 6bITb MOCTABOYHbLIMY U PacyYeTHbIMN. MocTaBouHbIl onuwuoH npeagycmMmatpuBaeT cbm3mquKyr0 nocTaBky. PacueTHbIii OnuMoH
He npegnonaraet NnocrtaBku, a npeaycMmatpuBaeT nepepacyer I'IpM6bII'IM/y6bITKOB MexXay ydyaCTHUKamMu B BUAE HauyUCNeHna 1 cnucaHua
AEHEeXHbIX CPpeacTs.

B HacTosAwwmii MoMeHT B cucteme SPECTRA nopgaepxvBatoTcst eBponelickme npeMmasibHbIe pacyeTHbIe OMUMOHbI HA CNOT-aKTUBbI (aKLuuK,
TOBap, B/IIOTY U T.N.) U aMepPUKAHCKME MapXunpyeMble NOCTaBOYHbIE OMNLMOHbI Ha (bHYEpPChbI.

OnuMOHbI TaKKe Kak 1 hblouepchbl UMEOT pasHble AaTbl UCMOMHEHNs], HO B OT/IMYME OT (Db0YepCoB CYLLEeCTBYIOT HeAe/bHbIe ONLUMOHBI, C
UCMOMHEeHVEM B cepefiuHe Gnvxaiilueii Hefgenu n B BK NATHULBI (ONLMOHbI Ha aKLyy aMeprkaHCKUX KoMNaHwid).

[N onuyoHOB B TOPrv Ha3Ha4yaeTcsl HeKOTOPOoe MOAMHOXECTBO CTPalikoB, KOTOPOE /IEXUT B OKPECTHOCTM TeKyLLe pacyeTHOW LieHbl 6a-
30BOr0 aKkTuBa, K KOTOPOMY MPMBSA3aH OMLMOH, MO3TOMY CMUCOK OMLUMOHOB, HA3HAYEHHbIX B TOPr1, B 06LLEM C/yvae Kaxablil AeHb MOXeT
6bITb pasHbIM.

MHcpopmMaLms 06 onuuoHax CoAEPXMTCSA B CrieflytolmxX Tabnmuax ToproBoro uHTepdelica:

» Motok FORTS_REFDATA_REPL, Tabnuua opt_sess_contents — ocHoBHas Tabnuua. CoAepXUT CNUCOK KOHTPaKTOB, Ha3HAYEHHbIX B
TOPr1 B laHHOI TOProBOii ceccuw.

» Motok FORTS_REFDATA_REPL, Tabnuua opt_vch — cogepxut cnpaBoyHnK 6a30BbiX KOHTPAKTOB /151 OMLMOHOB.
» Motok FORTS_REFDATA_REPL, Tabnuua sess_option_series — COAePXUT CMUCOK OMNLMOHHBIX CePUA.

» MoTtok FORTS_INFO_REPL, Tabnuua options_params — cogepXxuvT nHcpopmanmio 06 onuuoHax B oopmare, He06X0AMMOM A715 3arpy3ku
ee B KNIMeHTCKUA Mogynb pacyeTa puckos (SpectralM).

» Motok FORTS_INFO_REPL, Tabnuua option_series_params — COAEPXUT NapaMeTpbl OMNLMOHHBIX CepUiA.

2.2.4. CocTaBHble MHCTPYMEHTbI (CBA3KN)

Toprosas cuctema SPECTRA noggepXvBaeT COCTaBHble MHCTPYMEHTbI — UHCTPYMEHTbI, KOTOPble COCTOAT U3 HECKOJ/TbKMX B3AaUMOCBSA3aH-
HbIX YacTel (aToMapHbIX UHCTPYMEHTOB), YTO NMO3BOMSET PeasiM30BbIBaTb LUMPOKO UCNOMb3yeMylo CTpaTernio TOProBav Ha pbiHKe, Koraa
npy BbIMNO/THEHUW CAENKN NO CBA3KE Y KIMEeHTa NOABASAOTCS NO3ULMK N0 ABYM WK 6onee MHCTpyMeHTaM. B HacToALWMIA MOMEHT B BuAe
COCTaBHbIX UHCTPYMEHTOB peasin30BaHbl KasleHapHble crpefbl Ha dboyepcbl.

CnncoKk UMEIWUXCA B CUCTEME  COCTaBHbIX WHCTPYMEHTOB MOXHO nosyuutb 13 Tabnuupl fut_sess_contents notoka
FORTS_REFDATA_REPL, npoBepsis none multileg_type. 3anucu, co 3Ha4eHMem 3Toro nonsi He pasHbIM 0, ONMCbLIBAOT COCTaBHbIE WH-
CTPYMEHTbI.

[lna nonyyeHns cocTaBHbIX YacTeil MHCTPYMeHTa crieflyeT nonb3oBartbes Tabnuueli multileg_dict notoka FORTS_REFDATA_REPL, B ko-
TOPOW ANA KaXKA0ro COCTABHOTO MHCTPYMEHTa CyLLecTBYET ABe un 6onee 3anunceil, onvcbiBatoLein OTAeNbHbIE YACTV TaKoro MHCTPYMEHTa
(Puc. 1). 3anucu Tabnuupl multileg_dict ccblnatotea obpatHo B fut_sess_contents, T.K. COCTaBHble YacTy MHCTPYMEHTOB SIBNAOTCA 00bIY-
HbIMW MHCTPYMEHTamy TOProBOi cucTeMbl. [18 KaXA0W COCTaBHOWM YacTu Takke ykasblBaeTcs KO3ahuLMeHT, Ha KOTOpbIi YMHOXaeTcst
06BbEM MCXOAHON 3asBKM 415 NofyyeHus o6bEmMa 3asBKM N0 COCTABHOM YacTu. 3Hak 3Toro KoadduumeHTa ykasbiBaeT Ha Hanpas/ieHue
3asBKM N0 COCTaBNAIOLLEN — NOMIOXUTENbHOE 3HAYEHVE 03HAYAET, YTO CoCTaBALWan 6yaeT HanpasieHa B Ty e CTOPOHY, YTO U 3aABKa
N0 COCTaBHOMY MHCTPYMEHTY, OTpULATENIbHOE — B NMPOTUBOMOOXHYIO CTOPOHY.
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isin_id short_isin isin multileg_type
500 GAZR23 GAZR-23.09.10 0 -
510 GAZR24 GAZR-24.09.10 0 S 4k
515 GAZR28 GAZR-28.09.10 0 -
— 1200 GAZPTOT3 | GAZR-23.09.10R5 1
—T— 1201 GAZPT1T3 | GAZR-23.09.10R4 1

isin_id isin_id_leg qty_ratio

1200 500 A N

—>{ 1200 515 1
1201 510 A N

—>{ 1201 515 1

Puc. 1. CocTaBHble MHCTPYMEHTbI

2.2.5. NaeHTUMKALUMA NHCTPYMEHTOB
B cucteme SPECTRA MHCTPYMEHT MMEET YeTbipe naeHTudukaropa:
1. Mone isin_id — yHUKaNbHbIA YNCNOBOWN MAEHTUMKATOP MHCTPYMEHTA B CUCTEME.
2. Mone isin — cUMBOSIbHbI MAEHTUHUKATOP MHCTPYMEHTA.
3. Mone short_isin — KOPOTKUIA CUMBOJbHbIN KOA MHCTPYMEHTa 4151 MHADOPMALMOHHbLIX CUCTEM.
4. None name — [/IMHHOE "4Ye/I0BEKOYMTAEMOE" HaMMEHOBaHNE MHCTPYMEHTA.
Mpumep 3. Pbrovepc Ha nHaeke PTC ¢ ucnonHeHnem B gekaope 2010 roga:
isin_id=
isin = RTS-12.10
short_isin = RIZ0
name = ®blYEPCHbI KOHTPAKT Ha uHAekc PTC ¢ ncnonHeHvnem 15 gekabps 2010 .

3HaueHue isin_id — nepBuYHbIi YHUKaNbHbIA AEHTU(UKATOP UHCTPYMEHTA B cucTeme. Bo BCeX CTPYKTYpax AaHHbIX, COAEPXKALLMX CChIKY
Ha UHCTPYMEHT, UCMO/b3YeTCs UMEHHO 3TO 3HaUYeHue.

Mone isin — OCHOBHOW CYMBO/bHbIN KOA KOHTpakTa. VIMEHHO 3TOT Kof, yKa3blBaeTcs B KOMaHAe Ha MOCTaHOBKY 3asiBKW. [apaHTupyetcs
YHVKaNbHOCTb 1 HEM3MEHHOCTb BO BPEMEHW 3HAYEHUS isin.

Mone short_isin — anbTepHaTUBHbIN CUMBO/IBbHBIN KO, KOHTPakTa. Bbl10 BBeAEHO A5 ynpoLeHns paboThbl ¢ AaHHbIMM SPECTRA MMpoOBbIM
MHhopMareHTCTBaMm.

2.3. ToproBble onepauuu

2.3.1. 3aABKU — 06LUME BO3MOXHOCTU

3asiBka — 3TO NpUKa3 yyacTHVKa TOProB B TOProBYH CUCTEMY Ha COBEPLUEHWE CAENKMN MOKYMKW UN NMPOAAXM MHCTPYMEHTA No onpeaenéH-
HOI LeHe. 3asiBka MOXeT GbITb apecHoi v 6esafpecHo.

BesagpecHble 3as8BkM — 3TO 06bIYHBIIA B/ 3aABOK, KOTOpbIe BCTAlOT B o4epenb 1 BUAHbI BCEM NOJ/Ib30BaTesIAM, OHU 0bsa3aTenLHO yyacTtBy-
10T B ayKLMOHE 1 CBOAATCA CO BCTPEUYHbLIMW 3asBKamMun. ECnn y 3asBKM eCTb KOHTPNPEAsIOXKEHNE C Ll,eHOVI }'Iy‘-ILIJeVI nnun paBH0l7I LeHe 3asABKU,
TO TakKne 3asABKM CBOAATCA B CAENKY C LI,EHOVI paBHOVI LieHe 3asBKN B KOHTPNpeaiokeHnn. YacTb 3asBKu, KOTopas He cBenachb B CAENKY
0OCTaeTcAa B Bue 3asdaBkU, C MEHbLUNM KO/IMYECTBOM MHCTPYMEHTA.

3anBky 6biBatoT KOTUPOBOUHbIe (Day), BcTpeyHble (Immediate-or-Cancel), 3assku Fill-or-Kill n 3asBkm Book-or-Cancel. KoTupoBoyHas 3a-
aBka (Day) ocTaeTcsa B o4epefn He3aBNCMMO OT TOro, CBeflach /M OHa YacTUYHO, WY He cBenack coBceM. BcTpeuHas 3asska (I0C), ecnu
OHa He cBenach B CAENKY, yAansaeTcsa U3 cucteMbl Noc/e NpoBeAeHNs aykumoHa. MNpu 4yacTMYHOM CBefileHUM BCTPEYHO 3aABKW, HECBEEH-
Has ee yacTb TaKke ygansetcs. 3assku Fill-or-Kill (FOK) — 3To BCTpeyHble 3asBKUW, KOTOPble NpeanonaratT ToNbKO NOSTHOE UCNOSTHEHNE
(cBegeHue B caenky). 3asska Book-or-Cancel (BOC) - 370 pa3HOBMAHOCTb KOTUPOBOYHOW 3as1BKW, KOTOpas Npu BbiCTaBNEHUN NGO Lenmn-
KOM BCTa€T B CTakaH, IM60 OTK/IOHAETCS CUCTEMONA. Takas 3asBka MOXET 6bITb TOMIbKO NACCUBHOW CTOPOHO B caenke (Maker).

C TOYKM 3pEHUS BPEMEHN XM3HU 3asiBKN NOAPA3AENATCA Ha 00bluHbIe U MHOrogHeBHble (Good-till-Date). Y 06bI4HbIX 3a8BOK faTa ucte-
YeHUs 3a8BKM He 3aAaHa, Takve 3asBkU (HEMCMONMHEHHbIE) "XMBYT" A0 KOHLA TeKyLLeli TOproBoi ceccun. [ina MHOTOAHEBHbIX 3asBOK yKa-
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3bIBaeTCs Aarta UcTedeHus (gnanasoH AaT — [0 roga). Takme 3asiBKU aBTOMATUUYECKU NepeBbICTaB/ATCS B CIeAyI0LLYI0 TOPTOBYHO CECCUIO,
noslyyast Npu 3TOM HOBbIV HOMEp U CCbIIKY HA HOMep CaMoii NePBO BbICTAB/EHHON 3asBKW. [pU NepeBbICTaBNEHNN AeNatloTcs NPOBEPKM
Ha HaMune UHCTPYMEHTA, KNMEHTA, AOCTATOUHOCTN CPEACTB. 3asiBKM C UCTeKLUel AaToll aBTOMATUUYECKU CHUMAIOTCS NOC/e 3aBepLUeHus
BeuepHeil ceccum (eciv OHa ecTb B 3TOT AEHb).

[na HyXxp pa3paboTunkoB B 3a8BKax NpeAycMOTPeEHbI ABa JOMOMHUTENbHbIX aTpubyTa:

* none comment — cTpoka B 20 CMBOJIOB;

+ none ext_id — yeTbipex6aliToBoe 4MCno, Kyaa npeanonaraeTcs BCTaBNATb UAeHTUUKATOP 3as9BKM B NONb30BATENLCKOW CUCTeMe.
MpumeyaHune: YHUKaNbHOCTb 3HAYEHWI [OMNOTHATENBbHBIX aTpUByTOB 3asBKM TOProeoit cuctemoli SPECTRA He aHanmsmpyeTcs.
MHhopmayms o 3asBkax cogepxutcs B Tabnuuax orders_log notokoB FORTS_TRADE_REPL n FORTS_ORDLOG_REPL.

Tabnuua orders_log — 3T0 NCTOPUS U3MEHEHWIA 3a8BOK, Ha Kaxoe M3MeHeHWe 3asBku AobaBnsetcs oTAenbHas 3anvck. B Tabnuue
orders_log notoka FORTS_TRADE_REPL cogepxutcs nHgopmaums To/bKo no "cBomM" 3asiBkaM. og cBoMMM 3asiBKaMu 34eCb NoHUMa-
eTcs:

e [1na nornHa KNneHTa — 370 3asBKM TONbKO 3TOr0 K/INEHTA.
» [ina norvHa B® nam P® — 310 BCe 3as1BKM KIMEHTOB 3Tol B nnmn P.
[aHHble N0 CBOUM 3asiBKaM pacKpbIBalOTCS NOMHOCTLIO, BKNOYAsA CnyxebHble 1 Nosib3oBaTenbckue nosns.

Mpu xxenaHny nonb3oBaresib MOXET NOANNCaTLCA Ha NoslydeHne Tabnuubl orders_log notoka FORTS_ORDLOG_REPL, B 3TOM cnyyae OH
6yAeT nony4yatb BCHO UCTOPMIO N3MEHEHUI NO BCEM 3asiBKaM B CUCTEME B aHOHUMHOM BUE.

Bo3mOXHbI criefytoye onepauuy Hag, 3asBkamu:
» [lo6aBneHve 3asBKu.
* YpaneHue 3asBku (No kogy 3asBku B cucteme SPECTRA).

« Mepeapwkka 3asBku (onepauus MoveOrder). MepeaBuKKa 3asiBKM peasn3oBaHa kak napa onepauuii — yganeHue ctapoii 3asiBkv v
[fo6aBfieHne HOBOW 3asBKK (C HOBbIM HOMEPOM). COOTBETCTBEHHO MOJ/Ib30BATENO B OTBETHOM COOGLLEHNM Ha onepauuto MoveOrder
BCerga Bo3BpallaeTcs HOMep HOBOI 3asiBku. Onepauum MoveOrder B Ta6nuue orders_log Bcerga COOTBETCTBYET Kak MUHUMYM [Be
3anucu — yaaneHve u go6aeneHue.

OgHoit onepauyeit MoveOrder MOXHO OAHOBPEMEHHO NepeABVHYTH [ABe 3asBku (MONE3HO A1 MapKeT-MelikepoB), 4151 3TOr0 B MeTofe
MoveOrder npegycmoTpeH Habop napametpos (order_id1, order_id2) ans asyx 3asBokK. [py 3TOM cam MeToA ABNSAETCSA YHUBEPCA/IbHbIM
— eC/n ABuraeTcs ofHa 3asBka, 3ano/HATCA napameTpbl Tonbko Ans order_idl.

» MaccoBoe yaaneHvie CBOVX 3asiBOK N0 3a/aHHbIM Mo/ib30BaTesIeM ycioBUAM. B kauecTBe ycnoBuii MOryT GbITb 3a4aHbl:
o HanpaeneHvie onepauun — Nokynka, Npogaxa.
o Tun 3asBkM — agpecHasn, 6esagpecHas.
o Kopg kiveHTa.
o Kopf 6a30BOro akTviBa.
o ext_id — ngeHTudrKaTop 3as8BKM B NONb30BATENLCKOV CUCTEME.
o Kopf MHCTpyMeHTa.

o [pynna MHCTPYMEHTOB — (bHOUEPChI, OMLMOHbBI, COCTABHbIE UHCTPYMEHTBI.

2.3.2. AgpecHble 3asBKU

AfpecHas 3asiBKa — 3TO0 3asBKa, afjpecoBaHHas KOHKPETHOMY Monb3oBaresnto. 10 cpaBHEHNUIO C 663a,ﬂ,peCHblMVI 3TN 3a5BKN NMEKT HEKO-
TOpble orpaHn4YeHnsa B BOSMOXHOCTU ynpaBieHnsa 3asdBKaMn 1 B Bbl60pe KOHTpareHTa:

* BbICTaB/eHVe aipecHoii 3asiBK BO3MOXHO TOJIbKO OT JlorMHa 6pokepckoit ovpMbl. Mpu BbiCTaBNEHUM afpecHoii 3asiBKU B KauecTBe
KOHTpareHTa MOXHO yKasaTb TO/IbKO GPOKEPCKYo hupmy.

» [ins onpegeneHus KOHTpareHTa B 3asBke ykasbiBaeTcs kof PTC komnaHuu-koHTpareHTa (none broker_to). He Bce 6pokepckre dvpmbl
MMEIOT TaKoW KOf, COOTBETCTBEHHO, 3TVM (hupMam He b3t BbICTaBUTb aipECHYIO 3as1BKY.

 [ns agpecHbix 3asiBOK HEBO3MOXHa onepauysi MoveOrder. MOXHO TO/TbKO BPYUHYHO YA/UTb U BbICTABUTH HOBYIO 3asiBKY.
B afpecHbIX 3asBKax HeMb3s YKasbiBaTb ATy MCTEUYEHUS 3asiBKY, T.€. OHW He MOTYT 6bITb MHOTOAHeBHbIMU (GTD).

» AfpecHble 3asBK/ CBOAATCS B CAENKY NPW YC/I0BUM TOYHOTO COBNafeHns B HUX 3HaueHust nons match_ref (cm. onvcaxune nons B pasgene
Metog AddOrder - lo6aBneHne 3asB0K ). BO3MOXHO YacTuyHoe CBefeHUe apecHbIX 3asBOK.

2.3.2.1. AOPECHbI PEXUM C M3TUMHIOM MO YHUKAIbHOMY Kogy

AZLpPECHbI PEX1M C M3TUMHIOM MO YHUKa/IbHOMY Koy - hopMa afpecHoro pexumMa Topros, B KOTOPOM YYACTHUKM BbICTAB/SIOT afipecHble
3asBKM 6€3 yKkazaHWsi KOHTPAreHTa, a M3TUMHT 3asiBOK NPOMCXOAMT Ha OCHOBE COBMAaZeHusi NapameTpoB 3asBOK U YHUKA/IbHOTO KOA0BO-
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o C/OBa, KOTOPOe Takke yKasblBaeTcsl B 3asBKe. B JaHHOM peXMMe YYaCTHUKW BbICTABMSIOT afpecHble 3asBKM 6e3 3anosiHeHUs Nons
broker_to, 1 B 3TOM c/lyuyae KOHTpareHT CKPbIT Ha BCEX 3Tanax 3ak/oueHns 1 06paboTkM CAenku (3asiBKa, MITUMHI, CAEMKa, OTUYETbI), HO
0653aTeNbHO 3ano/HAT nose match_ref. Mpu 3anonHeHun nons match_ref ykassiBaeTcs yHuKasibHas Noc/1e0BaTe/IbHOCTb CUMBO/IOB, O
KOTOPOI4 CTOPOHbI CAEMKM OTAE/NbHO (BHE TOProBOii CUCTEMbI) JOTOBapMBAIOTCS, YTO OHA BYAET UCMOL30BATLCS B UX 3asBKax. CBeaeHue
3a51BOK B CZ€/1KV OCYLLECTB/AETCS N0 COBNaZeHmio 3HaueHuii nons match_ref B 3asBkax. CoBnageHue sHaueHus nonst match_ref sensiercs
NOATBEPXAEHUEM COINIacusi KOHTPAreHTOB HA COBEPLUEHWE CAESKU Ha YCNIOBUSAX, YKa3aHHbIX B CAESKE.

B ocTanbHOM, afpecHble 3asBKU B TAKOM peXvme TOProB UMEIOT Te e OrpaHWYeHns, 4To U 06bluHble aApecHble 3aaBku. Ons oTanyus
TakMx 3as1BOK OT 00ObIYHbIX aZlpeCHbIX Y HUX B foNonHeHue K npu3Haky Address (0x4000000) BeicTaBnsietcs donar NegotiatedMatchByRef
(0x80000000).

2.3.3. Coenku

Cpenku B TOProBoii CUCTEME 3aK/H0Uat0TCS MOC/1e MOCTAHOBKM 3as1BOK B C/lyyae, /M LieHa B 3asiBKE O4HOT0 HaNpaBIeHUs! MO MHCTPYMEHTY
YOOB/IETBOPSIET LiEHE 3asBKM APYrOro HampaB/eHVs MO TOMY e WHCTPYMEHTY. LIeHOi cAenku cunTaeTcsi LeHa 3asBKy, BbiICTaB/IEHHOM
paHbLue. Caesnkuy 6bIBAOT apecHble 1 6e3aapecHble. MHoTvie aTpuGyThbl CAEMOK IKBUBA/IEHTHLI aTpMByTam 3asBOK. CAENKN HE U3MEHSIIOTCS
1 He y#ansiTcsa U3 CUCTEMbI.

MHhopmaums o cobCcTBEHHbIX caenkax cogepxuntcs B Tabnuuax user_deal n user_multileg_deal notoka FORTS_TRADE_REPL. flaHHble
B Tabnvuax npeacras/ieHbl B OTOUIBTPOBAHHOM BUAE: NOMb30BaTe b BUAWUT NPMBATHYHO MHOpMALMI0 TOMIbKO MO CBOEN YacTu CAENKN
(nokynatens unu npogasua). Ecnv nonb3osartenem ssnsetca b® unm PO v caenka coBeplueHa ee KAMeHTaMu, To Nosib3oBaTeslb BUAUT
npuBaTHyto nHdopmauuio no obenm yactam caenku. MiHgopmaumsa 060 Bcex caenkax B CMCTeMe pasfaeTcs BCEM MO/b30BaTeNsaM B Ta-
6nvuax deal n multileg_deal notoka FORTS_DEALS_REPL. [laHHble B Tabnuuax npeAcras/ieHbl B aHOHVUMHOM BUAE.

[MomMVMO YMCTO TOProBbIX CAENOK B Tabnuuax caenok cogepxarcsa AoNoNHUTENbHbIE 3anMcu, KOTOPbIE B OPUANYECKOM CMbIC/E CAENKaMm
He SBMAIOTCS, HO OTPaXKaloT HEKOTOPbIE Onepayuy B cCucTeMe, MEHSIOLLME NO3MLMM yYaCTHIKA. [laHHble CAENKM HAa3bIBAKOTCA TEXHUYECKUMU.
OTANUNTL TOProBblE CAEMKM OT TEXHUYECKMX MOXHO N0 3HaueHuto noneii xstatus_sell n xstatus_buy tabnuy, user_deal n user_multileg_deal
notoka FORTS_TRADE_REPL unv no npu3Haky nosystem B Tabnumuax deal n multileg_deal notoka FORTS_DEALS_REPL (nogpo6Hee
— cMm. pasgen MpusHaku, BbICTaBASIEMbIE Y 3a5iBOK U CAEMOK).

2.3.4. Kpocc-cpenku

Kpocc-caenka - caenka Ha OCHOBaHUM 3asiBOK, MOAAHHbLIX C O4HOTO U TOTO Xe K/IMEHTCKOro pasaena, MMbo NoAaHHbIX C pasHbIX pasgenos
C 0fiMHaKoBbIM VIHH. M0 yMon4aHWio CoBepLUEHNE KPOCC-CAENOK 3anpeLLeHo, 3asBKa, HaTKHYBLUASICS Ha KPOCC-CAENKY, OTK/IOHSIeTCs CU-
cTemoii. lonyckaeTcsi B MHAMBUAYaNIbHOM MOPsiAKE paspeLleHue Kpocc-CAENoK A1 afpecHbIX 3asBOK. Takke B CUCTEME NpefycMoTpeHa
BO3MOXHOCTb, YTO6bI NPY KpOCC-CAENKe BMECTO OTK/IOHEHWSI BHOBb MOCTYMNMBLLEN 3asiBKM (OHA e aKTUBHAst), CHAManach NaccuBHas 3a-
sIBKa, HA KOTOPYO OHA HATKHY/ach.

[ns onpefeneHus norukn 06paboTky Kpocc-CAEN0K B CUCTEME NPEAYCMOTPEHO ABa dnara:

 "PaspelunTb Kpocc-caenkn” - PaspellaeT KpoCC-CAENKN ANs aapecHblX 3asBOK. UTOObI KpoCC-CAenka npoLusia AaHHblii conar AosmkeH
6bIThb BbICTAB/IEH Y 060MX CTOPOH CAENKU. B 6e3aApecHOM pexrme CoBeplUeHMe KpoCc-CAe/oK 3anpeLLeHo Beeraa.

* "CHsATb NaccyBHYO 3as1BKY Npy Kpocc-caeke” - PaspeLuaeT npy Kpocc-CAe/nke BMECTO OTK/TOHEHNSI BHOBb MOCTYNMBLLET (OHa e aKTUB-
Hasl) 3as1BKM CHMMAaTb MACCUBHYH0, HA KOTOPYIO OHa HaTKHynach. CHATWE NacCyBHON 3as1BKM NoApasyMeBaeT NPOLO/IKEHNE CBEAEHNS
aKTVBHOI 3as1BKM B pamKax TpaH3akuuu. Ecnv B npouecce cBeAeHNs TpaH3aKLUuUsa He MOXET 3aBEPLUNTLCS YCMELHO, TO CHSATbIE NacCuB-
Hble 3asiBKM BOCCTaHaB/MBAIOTCSI.

YKasaHHble hnaru BbICTaBIATCA Ha YPOBHE CEMM3HAYHOTO K/TMEHTCKOTO pasfenia Ha OCHOBaHUM 3asiBIeHNs y4acTHMKa. BbicTaBneHHble
donaru TpaHC/IMpPYOTCSA B LWK03e B None xstatus Tabnmupl investor notoka FORTS_REFDATA_REPL.

Hwxe B Tabnuue nprBeAeHb! CLeHapuy NoBeAeHNs 6e3aapecHbixX 3a8BOK, MPUBOAALLMX K KPOCC-CAENKaM, A1 PasNyHbIX TUMOB 3asBOK
1 3Ha4YeHuin chnara "CHATb MACCUMBHYHO 3a8BKY MPU KPocc-caenke™:

Twvn akTuB- ®dnar y KIMeHTCKO- CueHapun
HOIi 3aABKU ro pasgena - asTopa
NaccuBHOI 3asiBKU

KoTnpoBouHas 3asBs- | "CHATb naccuBHyto 3asBKy | MaccuBHas: OCTaeTcs B CTakaHe.
ka (Day) npu kpocc-caenke"=HET | AKTUBHaA: B npoLiecce cBefeHNs JOXOANT A0 3asBKM C TaknMm xe VIHH, 3aTtem oTkarbl-
BaeTCs 06paTHO No BCeM NpeABapuTe/IbHO CBEAEHHbIM 3asiBKaMm.

"CHATb NaccuBHY!10 3asBKy | MaccuBHasn: CHUMaeTcs.

npu Kkpocc-caenke"=A4A AKTMBHas: B npoliecce cBefeHusi OXOAMT A0 NacCUBHOW ¢ TeM xe VIHH, ninuumupyet
CHATWE NacCUBHOI, NPOJO/KAET CBEAEHNe Aaslee B CTaKkaHe Uan 0CTaeTCs Kak KoTMpo-
BOYHas B CTakaHe.

Ecnu ganee B TpaH3akLyn CBELEHNE aKTUBHOW 3asiBKM HE MOXET 3aBepLUNTLCS yCneLl-
HO (HanpvMep, NO NPUYMHE BCTPEYU C eLle OAHOIN KPOCCOBOW 3asiBKOW, MO KOTOPOI HET
paspeLLeHns CHUMAaTb ee), TO BCe 3asiBKM, BK/OYas KPOCCOBYIO NMACCUBHYH, BOCCTaHa-

B/IMBAIOTCA.

BcTpeuHass 3asBKa | "CHsATb naccusHyto 3asBKy | MaccuBHas: OCTaeTcs B CTakaHe.

(I0C) npu kpocc-caenke"=HET | AKTUBHasA: B npoLiecce cBefeHNs JOXOAUT [0 3asBKM C Takum xe NHH, 3atem octartok
CHMMaeTcH.

"CHATb NacCUBHy!0 3asBKyY | llaccuBHas: CH/MAEeTCs TOMbKO B TOM C/lyyae, ec/iu akTUBHasi MOXET CBECTUCh XOTS
npu kpocc-caenke"=AA | 6bl 04VH pa3 co cefyloLleil B odepesm nocne KpoCCoBOiA.
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Twvn akTuB- dnar y KIMeHTCKO- CueHapun
HOWi 3aABKM ro pasgena - asTopa
naccuBHOI1 3asiBKU

AKTUBHas: B pamkax 0fiHOI TpaH3aKLUMM AOXOAMT A0 NaccuBHoi ¢ Tem xe VIHH, nHu-
LuupyeT npefsapuTesisHoe CHATUE NacCMBHON, 3aTeM NPOLO/MKAET CBeAeHne Co cre-
OyloLWmMMY 3asBKaMu B ovepeamn U3 ctakaHa.

Ecnun nocne CHATUSI NaCCUBHOI, B paMKax AaHHO TpaH3aKLmMK, He MPOU3O0LLSIO HU OAHO-
o CBefleHWs1, TO 0CTaToK akTUBHOW IOC CHUMAaETCS, a NacCMBHas BOCCTaHaB/IMBAETCS.

3asBka  Fill-or-Kill | "CHATb naccuBHyto 3anBky | [laccuBHana: OcTaeTcs B CTakaHe.
(FOK) npw kpocc-caenke"=HET | AKTMBHas: B npouecce cBefeHnsa 40X0AUT [0 3asBK/ € TakuM xe NHH, 3atem otkarbl-
BaeTCs 06paTHO No BCEM NpeABapuTe/iIbHO CBEEHHBIM 3asiBKaMm.

"CHATb NaccuBHY10 3asBKy | MaccuBHasn: CHYUMaeTCA TO/IbKO B TOM C/ly4ae ec/iv akTUBHas MOXET CBECTUCh NOJTHO-
npw Kpocc-caenke"=AA CTbiO.

AKTUBHas: B paMkax o4HOV TpaH3aKLum fOX0AUT A0 NacCcuBHOM ¢ TeM xe VIHH, nHnum-
MpYeT NpeaBapuTe/ibHOe CHATUE NacCUBHON, NPoAO/XaeT CBeeHVe Jafee B CTakaHe.

Ecnu nonHblii 06beM He CoBGpaH No akTMBHON, TO BCe NpeABapuTe/IbHO CBEAEHHbIE U
CHSITbIE MACCUBHbIE 3asIBKM BOCCTAHAB/IMBAIOTCS 06PATHO B CTaKaH.

[ina agpecHbIX 3a8BOK 10rMka 06paboTkn cuTyauuii ¢ Kpocc-caenkamu aHanornyHa. Ecnm kpocc-caenkv He paspelueHbl (HeT npusHaka
"Pa3peLumnTb Kpocc-caenkn" y Koro-nnbo n3 KOHTpareHToB), TO B 3aBUCHMOCTY OT 3Ha4YeHUs Npr3Haka "CHATb NacCyBHYHO 3as1BKY NP Kpocc-
cAenke" y KoHTpareHTa - aBTopa naccmsHoli 3a8Bku (HET/[A), OTK/IOHAETCA akTUBHasA 3asiBka Nnbo CHUMAaETCS NaccuBHas.

B cnyyae CMHTETUMYECKOro MaTuumHra, [jBa cTakaHa C 3asiBKaMu aHa/IM3npyoTC HE3aBNCUMO — T.e. MOTYT ObITb CHATbI Kak 0fHa Tak U e
naccuBHble 3aaBK/. Ecnin onsi 06erx NaccuBHbIX 3asiBOK CHATUE He paspeLleHo ("CHATb NaccuBHY0 3asBKy npu kpocc-caenke"=HET), To
OTK/IOHSIETCS aKTUBHAasA 3asBKa, MHaye CHUMatoTca (He3aB1CKMMO) NacCUBHbIE 3asBKY, [/181 KOTOPbIX CHATUE paspelleHo ("CHATb NacCUBHYIO
3asBKy npu Kpocc-caenke"=0A).

Y CHATbIX NAaCCUBHbIX KPOCC-3asiBOK B NOMe xstatus BbICTAB/ISAETCSA OT/IMUMTENbHbIN NpusHak DueToCrossCancel (0x2000).
2.3.5. OCO6EeHHOCTU TOProB/N CBA3KaMU

ToproBasi cuctema SPECTRA nogaepXnuBaeT COCTaBHbIE MHCTPYMEHTbI (CBSI3KM) — MHCTPYMEHTbI, KOTOPbIE COCTOAT U3 HECKOMbKMNX B3au-
MOCBS13aHHbIX YacTeli (aToMapHbIX MHCTPYMEHTOB), YTO NO3BO/ISIET PEA/IM30BbIBaTb LUMPOKO MCMOMb3yEeMYHO CTPaTErio TOProB/IN Ha PbIHKE,
Korga npu BbINOMIHEHWUW CAENKU MO CBA3KE Y KAMeHTa NOABIATCA NO3ULMKN Mo ABYM Win 60nee MHCTpyMeHTaMm. B HacToAwWmin MOMEHT B
BWAE COCTaBHbIX MHCTPYMEHTOB peasin30oBaHbl KasleH4apHble crpedbl Ha (bloYepcsl.

OCHOBHblE OCOGEHHOCTV TOPrOB/IN CBSI3KaMU:
* TMopsAOK COPTUPOBKM LIEH B CTakaHax MOXET ObITb pPas3/inuHbIM (MPSAMOi UK 06paTHBIN).

« Tpy BbICTABNEHUN 3asIBKU MO CBA3KE Y K/IMEHTA BO3HUKAIOT 0653aTe/NbCTBA MO ABYM WM 60/iee aTOMapHbLIM UHCTPYMEHTaM, CriefoBa-
TesibHO, pacyeT o6ecnedeHn st Nog Takyto No3uumio 6y4eT NPOU3BOANTLCS COOTBETCTBYIOLLMM 06pa30M.

. ﬂ,ﬂﬂ CBA30K HEBO3MOXHa onepauns nepeaBmxkn 3adBOK.
2.3.6. AlicGepr-3asBKu

Alicbepr-3asiBka - 3T0 pa3HOBUAHOCTb KOTMPOBOYHO 3as1BKU, Y KOTOPOIA onpeeneHHas YacTb 06beMa CKpbITa OT pPbiHKA (T.e. B CTaKaHe),
UTO6bl MUHMMMW3MPOBATL BAUSHWE HA PbIHOYHYH LIEHY KPYMHBIX OTHOCUTENIbHO pbIHKA 3as1BOK. Alic6epr-3asiBku NOSIBASIOTCSA B CTakaHe
nopuusimm (BUAMMAast yacTb). Korga Buayumas 4acTb 3asiBK NOIHOCTbIO CBOAUTCS B CAEMKW, TOrAa "BCM/ibIBAET" ouepeaHas nopuus. Tak
MOXET MOBTOPSTLCS 0 TEX MOp, NOKa BCS CKpbITas YacTb 3asiBKY He ByAeT ucyepnaHa.

OCHOBHbIE 0COGEHHOCTY alic6epr-3asBok:

* Alicbepr-3asBku MOryT 6bITb TONbKO 6e3agpecHbIMU. C TOUKY 3pEHUSI BPEMEHM XU3HN aicbepr-3asaBku MOryT ObITb 0ObIYHBIMW Y1 MHOTO-
AHeBHbIMK. o Tvnam alicbepr-3asBku AensATca Ha KOTMpoBoYHble (Day) u 3asBku Book-or-Cancel.

* TMpwu po6aBneHnn alicbepr-3asBk1 B HEM JONOMHUTENBHO YKa3blBAOTCSA NapaMeTphbl 415 pacyeTa pasmepa BensbiBatoLeli yacTtu. Bensbi-
BatoLLlas YacTb COCTOUT M3 MOCTOSIHHOW cocTaensollei (disclose_const_amount) n ciyyaiHbiM 06pa3oM paccunTbiBaemoi Hag6aBKu.
3HaueHvie HabaBku - 3TO ClydyaiiHas BenuyvMHa C paBHOMEpPHBLIM pacnpedeneHnem n3 amanasoHa [-Round(disclose_const_amount *
variance_amount/100, 0); Round(disclose_const_amount * variance_amount/100, 0)], rae variance_amount - aMnMTyAa OTK/IOHEHUS
0T 06bema NOCTosHHO YacTn. COOTBETCTBEHHO, Npu AobaBneHun aicbepr-3asBku B Hell ykasbiBaloTcA ABa napaMeTpa:

o disclose_const_amount - 06beM NOCTOSIHHO BCM/bIBaKOLLEN YacTu. [aHHbIii napamMeTp He MOXET ObITb 60/ibLie 06bema BCero aiic-
6epra, N MeHbLLEe HEKOTO MUHUMaSILHOTO 3HaYeHWs1, onpeensiemMoro B 3aBUCMMOCTM OT 6a30BOr0 akTvBa 1 Tna MHCTPyMeHTa (3Have-
HMSA NYG/IMKYHOTCS Ha caiiTe 6rpxu).

o variance_amount - BeiM4nHa cy4aiiHoro oTkIoHeHUs 06bema BCn/ibiBatoLLeli YacTy alicbepr-3asBku (ONLuMoHasIbHO). 3HaYeHne na-
pameTpa Takke OrpaHN4eHO CHU3Y Hy/IeM, CBEPXY - YUC/IOM, MyGNKyeMbIM Ha caiiTe. Mo yMoyaHuio napameTp He 3ajaH.

Bce yka3biBaemble napameTpbl MOTYT NPUHUMATL TOMBKO LE/ble Y MONOXKUTENbHbI 3HAaYEHUA.

« [apaHTuiiHoe o6ecneveHvie Npy fOGABNEHUM 3as1BKM BIOKMPYeTCs NoA BECb 06HEM aiicGepr-3asBKy.
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* Tpy N3MEHEHUMN BbICTAB/IEHHON alic6epr-3asBkU MEHSTLCA MOXET TOJbKO LieHa, 06BEM He AOCTYNEH A/ UBMEHEHUS!.
* Mpw yganeHnn nnm n3MeHeHnn aiicbepr-3asBku yaanseTcs U MeHsieTcs BCs alicoepr-3asiBka Lie/IMKOM, BKI0Yas BUAVMYIO YacTb.

* B Tabnuuax cBOMX 3asBOK U CAENOK aiicbepr-3asBKku 1 CAeNKM No HUM B NOAsAX Xstatus n xstatus_sell / xstatus_buy nomevatorca cneuy-
abHbIM Npr3Hakom "lceberg” (0x800000000000).

2.3.6.1. Aiic6epr-3afaBKu B MHPOPMaLMOHHbIX MOTOKaX CUCTEMbI

Alicbepr obpasyeT ABa NpeAcTaBfeHUs 3asBKW: Ny6/IMYHOE - 3TO BUAMMAs YacTb aiicbepr-3asiBki, 1 NpMBaTHOE - BCSA aiicbepr-3asiBka
LeNIMKOM, BK/THoHas BUAMMYH0 YacTb. COOTBETCTBEHHO, B TabNMLaX CBOMX 3a8BOK U CAEMOK NpeAyCMOTpeHbl ABa Habopa noneli (1D 3asBky,
KONMYeCTBO B ONepauumn, ocTaTok, AeicTBre n gp.):

1. My6nnuHble faHHble TPaHC/IMPYHOTCA B NONSIX ¢ npedmkcom “public_":
» Tabnuupl orders_log 1 multileg_orders_log:
o public_order_id - Homep Bugnmoli yactu ancéepr-3assku.
o public_amount - KonnmyecTBo KOHTPaKTOB B onepauumn ¢ BUAUMO YacTbio aiicbepr-3asBku.
o public_amount_rest - OcTaBLLeecs KoNM4ecTBO KOHTPaKTOB B BUAMMOI YacTh aiicbepr-3asBku.
o public_action - leiicTBue ¢ BUAMMOI YacTbio aiicbepr-3asBKu.
« Tabnuupbl user_deal n user_multileg_deal:
o public_order_id_buy - Homep Buanmoli yactu aiicbepr-3asBky nokynatens.
o public_order_id_sell - Homep Brgumoii yactu aiicbepr-3asBku npogasLia.
2. MpuBaTHble AaHHbIe TPaHCMPYTCA B NONAAX ¢ npedhukcom "private_":
» Tabnuupl orders_log 1 multileg_orders_log:
o private_order_id - aeHTUMKaLMOHHLIA HOMep Bceli aiicbepr-3asBku.
o private_amount - KonnyecTBo KOHTPaKTOB B OMepaumu co Bceli alicbepr-3asBKoii.
o private_amount_rest - OcTaBLUeecs KoNM4yecTBO KOHTPaKTOB BO BCeil alicbepr-3asBke.
o private_action - [leiicTBue B OTHOLLEHWM BCeli alicbepr-3asBku.
¢ Tabnuubl user_deal n user_multileg_deal:
o private_order_id_buy - aeHTudmkaTop BCeit aiicbepr-3asiBku nokynatens.
o private_order_id_sell - aeHTUchmkatop Bceii alicbepr-3asBkv npogasLia.

Hwxe npvBefeH npyMep 3anucy B NOTOKE BbICTAB/IEHMS M MaTuMHra ancobepr-3assku ¢ amount=1000 n Bugumoli yacTblo, paBHoi 100
(6e3 counsTpaLun):

public_ | public_ | public_ | public_|price| moment | dir | client_ | private_ | private_ | private_ |private_| comment
order_id| amount |amount_| action code |order_id | amount |amount_| action
rest rest

101 100 100 1 312 (2019-01-11f 1 |ODO01123 101 1000 1000 1 Add Iceberg
11:55:58

102 1 1 1 312 (2019-01-11| 1 PJ99888 102 1 1 1 Add standard
14:56:58 Order

103 250 250 1 310 (2019-01-11| 2 FS01020 103 250 250 1 Add standard
16:58:58 Order

101 100 0 2 312 |2019-01-11| 1 |ODO01123 101 100 900 2 Match Iceberg
16:58:58

103 100 150 2 310 [2019-01-11| 2 |FS01020 103 100 150 2 Match
16:58:58 standard Order

102 1 0 2 312 (2019-01-11| 1 PJ99888 102 1 0 2 Match
16:58:58 standard Order

103 1 149 2 310 (2019-01-11| 2 FS01020 103 1 149 2 Match
16:58:58 standard Order

104 100 100 1 312 |2019-01-11| 1 |ODO01123 101 100 900 3 Pop-up
16:58:58 Iceberg

104 100 0 2 312 (2019-01-11f 1 |ODO01123 101 100 800 2 Match Iceberg
16:58:58

40



10.11.2023 Lino3 SPECTRA Plaza-2 Bepcua 7.18
public_ | public_ | public_ | public_|price| moment | dir | client_ | private_ | private | private_ |private_| comment
order_id| amount |amount_| action code |order id | amount |amount_| action

rest rest

103 100 49 2 310 |2019-01-11| 2 |FS01020 103 100 49 2 Match
16:58:58 standard Order

105 100 100 1 312 |2019-01-11f 1 |ODO01123 101 100 800 3 Pop-up
16:58:58 Iceberg

105 49 51 2 312 |2019-01-11| 1 |ODO01123 101 49 751 2 Match Iceberg
16:58:58

103 49 0 2 310 |2019-01-11| 2 |FS01020 103 49 0 2 Match
16:58:58 standard Order

105 51 0 0 312 |2019-01-11| 1 |ODO01123 101 751 0 0 Cancel Iceberg
17:00:58

MosicHeHns K Tabnuue:

* KnneHt ODO01123 BbicTaBnseT aiicbepr-zassky o6bemom 1000 u Bugumol 4vactbto 100. B cuctemy pobasnsetca 3asB-
ka (private_action=1) ¢ ngeHTudmkatopom private_order_id=101, o6bemom avicbepra private_amount=1000 » BuAUMOI 4YacCTbio
public_amount=100.

» [anee knneHTbl PJ99888 1 FS01020 nocnefosatenibHO A06aBASIOT B CUCTEMY CBOM 06bIUYHbIE 3a5BKW, NpUYeM 3asBka knneHta FS01020
- 3TO 3asBKa BCTPEYHOro Hanpas/eHus, yA0BNETBOPSAIOLLANA NO LieHe ABYM NpeabiayLnum 3asBKaMm.

 lMpovcxoauT cBefeHre BUAUMOI YacTu alicbepra (private_action=2) ¢ 3asBKOIi BCTPEYHOro HanpaeseHusi kimeHta FS01020, pasmep
ocTasLuerocs alicbepra private_amount_rest=900.

» [anee cBoasiTcs 06bIYHbIE 3asBKM kKMeHToB PJ99888 n FS01020.

« BcnnbiBaet cneaytowas nopuus avicbepr-3asBku (private_action=3), koTopas TyT e cBoauTcs (private_action=2) ¢ ocTaBLUeCs YacTbio
3aaBku knmeHTa FS01020, pasvep ocTaBLuerocs alicbepra private_amount_rest=800.

« BcnnbiTve ovepenHoii nopuum aiicepra (private_action=3) n cBefieHne ee ¢ ocTaTkamu 3asBku knmeHTa FS01020, pasmep ocTasLuerocs
aicbepra private_amount_rest=751.

« [lanee knmeHT OD01123 cHsn aiicbepr.

» Ob6patute BHMMaHWe, 4TO NpU BCM/IbITUM OYEpPeaHO nopuumn aricbepra, ero BuayMas yactb nmeeT Homep (public_order_id), oTAnyHbIl
OT naeHTudpmkaTopa camoli aricbepr-3ansku (private_order_id).

[ 06bIYHBIX 3a5IBOK NPUBATHBIE 1 NMYG/IMYHBIE MOJS 3aN0/HAIOTCA OAMHAKOBLIMU 3HAUEHUAMI U COiEPXaT NPUBbIYHbIE ID, KONMYECTBO B
ornepawum, 0CTaToK 1 Kog, onepauuu no 3aseke. MnnocTpaums 3anoHeHus noneii 4ns npumepa, NpuBeLeHHOro Bbllle:

public_ | public_| public_ | public_|id_ord | xamount | xamount_ | action |private_ |private_| private  |private_ comment
order_id| amount | amount_| action rest order_id| amount | amount_| action
rest rest

101 100 100 1 101 1000 1000 1 101 1000 1000 1 Add Iceberg
102 1 1 1 102 1 1 1 102 1 1 1 Add Order
103 250 250 1 103 250 250 1 103 250 250 1 Add Order
101 100 0 2 101 100 900 2 101 100 900 2 Match Iceberg
103 100 150 2 103 100 150 2 103 100 150 2 Match Order
102 1 0 2 102 1 0 2 102 1 0 2 Match Order
103 1 149 2 103 1 149 2 103 1 149 2 Match Order
104 100 100 1 101 100 900 3 101 100 900 3 Pop-up Iceberg
104 100 0 2 101 100 800 2 101 100 800 2 Match Iceberg
103 100 49 2 103 100 49 2 103 100 49 2 Match Order
105 100 100 1 101 100 800 3 101 100 800 3 Pop-up Iceberg
105 49 51 2 101 49 751 2 101 49 751 2 Match Iceberg
103 49 2 103 49 0 2 103 49 0 2 Match Order
105 51 0 101 751 0 0 101 751 0 0 Cancel Iceberg

B aHOHMMHbIX NOTOKax 3asBOK U CAOEeNnoK NPUCYTCTBYHOT TOJ/IbKO ny6nV|qu|e nonsa, Tam Bcerga 1o/ibko BuanmMmas 4actb a|7|06epros.

2.3.6.2. Onepauuun Hag aiicGepr-3asiBKamu

B0o3MOXHbI C/ieflytoLume onepauun Hag, aiic6epr-3asiBkamu

» [o6aBneHue 3asBkM (komaHaa lcebergAddOrder).
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YpaneHue 3asaBku (komaHga IcebergDelOrder). KomaHga moxeT oTpabaTbiBaTh kak no public_order_id, Tak u no private_order_id.

M3meHeHne 3asBku (komaHaa IcebergMoveOrder). KomaHza moxeT oTpabaTbiBaTh kak no public_order_id, Tak n no private_order_id.

BHumaHue! KomaHgb! IcebergMoveOrder n IcebergDelOrder no public_order_id 6yayT pa6otaTtb To/bKO, €CIM BUAUMASA YacTb C Takum
HOMEpPOM elle ecTb B cucTemMe (He Gblna cBefeHa), B NPOTUBHOM crlydae GyaeT BO3BpalleHa owwmbka 06 OTCYTCTBUM 3asBKW C TakuM
HoMepoM. [oToMy pekomeHAyeMm paboTtaThb ¢ alicbepr-3asiBkamu no private_order_id.

2.3.6.3. CmeHa npeHTuMKkaTopoB 3asiBOK Npu onepauusax Hag alic6epr-3asiBKoOW

Mpw BbICTaBNEHUN alicGepr-3asBKM y Hee naeHTudmkaTop Bugumoii yactu (public_order_id) n Bceit aiic6epr-3asnBsku (private_order_id) co-
Bnagaet. Mpwu BCNbITUM HOBOI YacTy eli NpucBanBaeTCcs HOBbIM naeHTudmkaTop (public_order_id), naeHtudukarop Bceli aiicbepr-3asBku
He MeHsieTcsl. [Mpu n3MeHeHun aiicbepr-3asBkm (MOVeE) y Hee BbICTaB/ISIETCS HOBGIN private_order_id.

[ns mHorogHeBHbIX (GTD) avicbepr-3asBoK NPy NepeBbICTaBEHNN B BEHEPHWIA KIIMPUHT BbICTaBSETCS HOBas alicbepr-3asiBka C HOBbIM
private_order_id, y KOTOpOii B Ka4ecTBe UCX0AHOW 3aaBku (none id_ordl) ykasbiBaeTcs private_order_id camoii nepBoii alicbepr-3asBku.

MprMep M3MEHeHWsi MAEHTUMKATOPOB 3asiBKY NpY onepaLusx Hag aiic6epr-3asBKoii:

Onepauus public_order_id public_action private_order_id | private_action id_ord1l
[o6asnexve 100 1 100 1
CsefieHue B cAenky 100 2 100 2
BcnnbiTe HOBOW YacTu 105 1 100 3
MepeBbicTaBnexHve B BK 1106 1 1106 1 100
Mepeasuxka (move) 1106 0 1106 0 100
1200 1 1200 1

MosicHeHus1 k Tabnuue:

[Ao6aBneHue - fob6aBnseTcs aicbepr-3asnska (private_action=1) c ngeHtTudmkaropom private_order_id=100 n HOMEpPOM BUAVMMOIA YacTu
public_order_id=100.

CBepieHue B CAeNKY - CBefleHVe BUAMMOIA YacTu aiic6epra (private_action=2) ¢ 3asiBKOI BCTPEUHOro Hanpas/ieHus.

BcnnbiTwe HOBOIA 4YacTM - MpW BCMAbLITUM HOBOM 4vactu (private_action=3) el npucBamBaeTCA HOBbI MAeHTUMKaTop
public_order_id=105, naeHTndmkaTop Bcein aincbepr-3asiBkn He MEHSETCS.

MepeBbicTaBneHne B BK - npu nepesbiCTaBneHW B BEHEPHUIT KNMPYHT BbICTaBNseTCA HoBas aiicbepr-sasska (private_action=1) c
HoBbIM private_order_id=1106, y KOTOpPOI1 B kKauecTBe ncxoaHoii 3assku (none id_ord1=100) yka3biBaeTcs private_order_id camoii nepBoii
aiicbepr-3asBKu.

MepeaBwkKa (move) - Npy NepeaskKe alicbepr-3asiBkM NPOMCXOANT yaaneHne cTapoii 3ansku (private_action=0) n go6aBneHne HOBOM
(private_action=1) ¢ HoBbIM private_order_id=1200.

3HaueHus "public_action™:

0 - 3asBka yganeHa
1 - 3asBka gobasneHa

2 - 3asBKa cBefieHa B cAesiky

3HaueHusA "private_action™:

0 - 3asBka yganeHa
1 - 3asBka gobasrieHa
2 - 3asBKa cBefieHa B cAesiky

3 - BcnnbiTve HOBOM BUAMMOI YacTu

2.4. NMocTaBKa aKTUBOB U 3Kcnupauusi onuymMoHoB

2.4.1.

MocTaBka no (pblouepcam

B paspese NocTaBku (hbtouepchl 6b1BaOT TPEX TUMOB:

PacuyeTHble chbtouepchl (pbroyepchbl Ha MHAVKATOPbI) — MO UTOram 06paLLEHUs TEPEUUCAIOTCS TONbKO EHEXHbIE CPeLCTBa B pasmepe
pasHWLbl MeXy CTOMMOCTBIO OTKPbITUSI MO3MLIMM 1 TEKYLLEH pacyE&THOI LieHoi akTuBa. MNocTaBka 0thopMIsieTcsl TEXHUYECKO CAEeMKoi
3aKpbITKS NO3ULMK, KOTOpasi B Tab/nLie CAENoK NOMeYaeTcs creLmanbHbIM MPU3HAKoM B nosisix xstatus_sell v xstatus_buy (nogpo6Hee
— cM. pazgen Mpu3Haku, BbICTaB/sIEMbIE Y 3as1BOK U CAENOK).

ToBapHble thblovepch! (bloyepchbl Ha peasnibHble akTUBbI) — MO MTOraM o6paLleHnst NepeyncnaTCA COBCTBEHHO aKTUBbI U AEHEXHbIe
cpeacTBa. MocTaBka ohopmaseTcss TEXHUHECKOW CAENKOW 3aKpbITUSi NO3ULMK, KOTopas B Tabnuue cAenok noMevaeTcs cneuyasibHbIM
npu3HakoM B nonsx xstatus_sell n xstatus_buy.
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* ®bloyepcbl Ha akuuM — Npu NocTaBke NO3uLUWA Mo blouepcy nNpeBpalLaeTcs B NO3ULMI0 Ha pbiHKe T+ B cekTope "OCHOBHOM PbIHOK"
MockoBckoi 6upxu. MocTaBka 0HOPMISETCA TEXHNYECKON CAENKOM 3aKPbITUA NO3MLMN HA CPOYHOM PbIHKE U CAENKOW OTKPbITUASA NO3M-
Lun Ha pblHKe T+. Caenka 3aKkpbiTus No3vUMK Ha CPOYHOM PbiHKE B Tabnuvue cAenok nomMevyaeTcs cneuuasibHbIM NPU3HAKoOM B MOSAX
xstatus_sell n xstatus_buy. Cenka oTKpbITUS NO3ULMKN Ha pbiHke T+ co3gaéTcs B cucteme ASTS hoHAOBOrO pbiHKa. bonee nogpo6bHo
cM. nofpasgen "Peanusaums noctaBku hboYEPCHBLIX KOHTPAKTOB CPOYHOIO pPbliHKA Ha DOHAOBOM PbIHKE (pexum T+2)".

2.4.1.1. Peanin3auus NocTaBKU (pbloUepPCHbIX KOHTPAKTOB CPOYHOIO pbiHKa HAa hOHAOBOM PbIHKE (PeXuM T+2)

McnonHeHne Bcex NOCTaBOYHbLIX (PbIOYEPCHBIX KOHTPAKTOB NPOU3BOAMTCA MYTEM aBTOMaTUYECKOro 3ak/loyeHnsa caenok T+2 B cektope
"OCHOBHOI1 pbIHOK" MOCKOBCKOI 6upxu (ToproBo-knvMpuHrosas cuctema ASTS).

B KnupuHrosoii cucteme SPECTRA 3a kaxaoil 6pokepckoit hupmoid, koTopas enaeT NpoBOAWTL NOCTaBKY, MO 3asiB/IEHNI0 YYacTHUKA,
3aKpennseTcs Kog thMpMbl 1 TOProBO-KIMPUHIOBBIV CHET (fanee — TKC), 3apernctpmpoBaHHble B TOProBO-K/IMPUHIOBO cucteme hoHA0-
BOrO pblHKa (Aanee — ASTS ®P), c ykasaHMeM KOTOPOro AO/MKHbI ObITb 3aK/oueHbl cAenkn T+2 B LieNsX UCNOMIHEHUS 0653aTeNbCTB No
(hbloYepCHbIM KOHTPakTaM. 3a K/IMEHTCKMM pasfesiom pernctpa yveta nosuuuii MoXeT ObiTb 3akpennéH otaenbHblli TKC 1 Kof KNveHTa,
3aperncTpmpoBaHHoro B ASTS OP.

3apaHee no 3asBneHnto YuactHrka pernctpupytotcs B SPECTRA Tpu TKC ®P (T.H. "niobumblie” TKC): oanH ans yuyeta co6CTBEHHbIX 0651-
3aTenbCTB, OAUH AN yYeTa 0653aTeNbCTB KNMEHTOB, OAVH AN yyeTa obsasarenscTts AY. "/llobumblie” TKC npukpennstotcs kK b® cootseT-
CTBYIOLLLErO TUMa no yMos4aHuto.

Cpaenkn T+2 3aknovatotea B ASTS ®P Ha oTaensHOM pexume Topros (SPEQ) ¢ kogom pacuétoB Y2. Caenka 3akntodaetca mexay HKL,
1 YHaCTHUKOM TOProB hOH0BOrO pPbiHKA. HMKaKoro AONOMHUTENILHOTO NOATBEPXAEHMSA OT yYacTH/KA TOPros (hOHA0BOMO PbiHKa He Tpeby-
eTcs.

B cnyvae, ecnu caenka T+2 He MOXET ObITb 3ak/liloueHa Mo MPUYNHE OTCYTCTBUS UM HEBEPHbLIX PEKBM3UTOB MPUBA3KK K chupme n TKC,
YuyacTHukom go 15:00 MCK TekyLiero gHsi 4O/MKeH ObITb 3aKpensiéH 3a COOTBETCTBYOLLEN 6pokepckoii chmpmoli geincTtayrowmin TKC ®P.
Ecnn go 15:00 MCK YyacTHuk He 3akpennsieT geiictaytowmin TKC, 1o B 15:00 MCK caenku T+2 6yayT 3ak/1oueHbl ¢ ykazaHmem “nobumoro”
TKC cooTBeTcTBYHOWEro TMna (CO6CTBEHHbIN, KnneHTcknid, AY). Ecnn caenkn T+2 He MoryT ObiTb 3ak/I4YeHbl ¢ yKkaszaHuem "obumoro”
TKC (0oH Takke He ykasaH WM yka3aH HEBEPHO), TO 06a3aTenbCTBa yYacTHUKA KMPUHTa Mo NocTaBke Mo (PbloYepcy Ha akuum B YacTu
no3vuuii AaHHon B® cumTaloTcs HEBbINO/IHEHHBbIMU, U B3MMaeTcs WwTpad B pasmepe MO no HEMCMOMHEHHBbIM dhbloyepcam.

Mocne 3akntoUeHns cAenok NocTaBky No akuuam B cucteme (OOHAOBOMO PbIHKA, B C/lyvae AOCTATOYHOCTU 0becnevyeHns Nog, COBOKYMHYO
no3numio Ha pbiHke T+2, chbloyepcHas nosnums B cucteMe SPECTRA 3akpbiBaeTtcs, U o6ecneveHne nog Ty no3uumio ocBoboxgaetcs. B
Cny4yae HegoCTaTOYHOCTM 06ecneyeHns Nog COBOKYMHYIO NO3ULMIO Ha PbiHKe T+2, diblouepcHas no3unuus n obecnedyeHne Nog Heé octatoTcst
3a610KnpoBaHHbIMK B ccTeMe SPECTRA 0 MOMEHTa UCMOJTHEHNS MapXXUHaIbHOTO Tpe6oBaHNsA Ha pbiHke T+2.

Mocne ucnonHeHus boYEPCOB HA aKLMU TEXHUYECKME CAEMKM 3aKpbITUS NO3ULMIA NO hbioyepcaM Ha akLuuy TpaHcmpyloTes B Tabnuue
caenok. ina atux caenok B nonsx xstatus_sell n xstatus_buy 6yayT BbicTaB/eHbl 3HaYeHus "Caesnka ncnosHeHus obtodepca” (nogpobHee
— cMm. pa3gen Npu3Haku, BbiCTaBNsSEMbIE Y 3a8BOK U CAEMOK). TeXHUYecKkMe caenku, 3akpbisaroLye bloYepcHyo No3numio, byayT Takke
0oTO6paxXaTbCs B OTYUETAX CPOYHOrO pbiHka f04.csv u fut_deal.csv B AeHb nx hopmmpoBaHus.

Bonee nogpo6Hyo nHhopMaLmio N0 MeEXaHU3My peanv3auuy NocTaBKy Bbl MOXETE HaliTW Ha calite — http://moex.com/s1262

2.4.2. kcnupauyusa onynoHoB
B HacTosAwmiA MOMeHT cuctema SPECTRA nogaepXxnBaeT aMepuKaHCK1e ONuUMOHbI Ha hbloYepChbl U eBPONeiickMe ONUMOHbI Ha akLuK.
2.4.2.1. 3kcnupauus onuMoHOB Ha (hblovepchbl

Mpy 3aKcnMpauum OnuyoHa No3uuMs No OMNUMOHY MpeBpallaeTcsi B NO3ULMIO MO (hbloYepcy C LieHOM, paBHOM CTpaiiky aKCmMpupyeMoro
onuvoHa. SKCMMpaLysi ONLUYOHOB OCYLLECTBNSETCS B K/IMPUHIOBYIO CECCUIO. TEXHWUYECKN 3KCnuUpauymsi odhopMASEeTCsl CAENKON 3aKpbITUs
NO3WLMM N0 ONLMOHY U CAEMKOW OTKPbLITUS NO3WLMM MO (hbloYepcy, KOTopbie B Tabnule CAENoK NoMevatoTcsl cnelasbHbIM NPU3HAKoOM B
nonsx xstatus_sell u xstatus_buy (nogpo6Hee cm. pasgen Mpr3Haku, BbICTaBAsEMblE Y 3as1BOK U CAE/OK).

3Kcnypauys onuMoHOB BO3MOXHA B ABYX PEXUMaX:

« [JocpouHasi, BbIMosIHAEMasi Mo 3anpocy y4YacTHWKa. MokynaTesib MOXET B /060 MOMEHT NpeAbsBUTL NPoAaBLy Tpe6oBaHue 06 UCMos-
HEHWW OMLMOHA, MOCNAaB C CUCTEMY MOpyYeHre 06 akcnmpauun (nogpo6Hee cM. pasgen Metog OptChangeExpiration — MopyueHus Ha
3KCMMpaLWio ONUMOHOB). MOpyYEHNs Ha AKCMIMPaLMI0 COBMPAKOTCS B TEUEHWE BCeli TOProOBOI Ceccum, HO UCTOMHSIIOTCS ABa pasa B AeHb
— B MPOMEXYTOUHBbIIi KIMPUHT 1 B BEUEPHUIA KIIMPYHT.

+ ABTOMaruyeckas, B ieHb 3aBeplueHst 06palleHus onuuoHa. B nocneaHuii aeHs o6palleHnst onuyoHbl, HaxoasaLwmecs "B AeHbrax" (Kos-
Jbl, CTpaiik KOTOPbIX CTPOTO MEHbLLE PACYETHOM LieHbl (oblouepca, v MyTbl, CTPalik KOTOPbIX CTPOro 60/1bLUe PAcHeTHOM LieHb! (oblouepca),
3KCMUPUPYHOTCS aBTOMATUYECKM.

[lns onunoHoB "Ha AeHbrax" (Konsbl 1 NyTbl, CTPaK KOTOPbIX CTPOrO paBeH LieHEe NCMOTHEHNS (hbloyepca) aBTOMaTUYeCKOe UCTMONTHEHNE
OCYLLECTB/IAAETCA A5 MOSIOBMHbI OTKPbLITOW OMUMOHHOW NO3WLUM C JaHHbIM CTparikoM. Eciv BennunHa OTKPbITOW No3vuun SBASETCS
HEYETHbIM Y/C/IOM, TO MPU PacyETe BEMNUNHBI UCMOTHAEMON NO3nLUK 415 KOJI0B NPUMEHSieTcs okpyrieHve Beepx (0.5=1), ons nyTos
— okpyrneHwue BHu3 (0.5=0).

ABTOMaTMYeCKas aKCnMpauys MOXET OCYLLEeCTBATLCA Kak B MPOMEXYTOUHbIA, Tak U B BeYEPHUIA KIUPWHT (3aaeTcs Ha YPOBHE Onum-
OHHOI cepum).

B TOproBoii cucTteMe ecTb BO3MOXHOCTb OTKa3aTbCA OT aBTOMATUYECKOM 3KCnvpauuum — [A7s 3TOr0 B LU/IHO30BOM KOMaHze
OptChangeExpiration B nosie amount HEO6x0AMMO BBECTM KONMMYECTBO KOHTPAKTOB, 3KCNMPaLms KOTOPbIX HexenaresbHa, kak otpuua-
TesfbHOe (CO 3HaKOM MUHYC).

43


http://moex.com/s1262

10.11.2023 Lino3 SPECTRA Plaza-2 Bepcua 7.18

2.4.2.2. 3kcnupauyus onuuoOHOB Ha akuuun

[lns onuMOHOB Ha akKLyK, KOTopble SIBAISIKOTCA €BPONECKUMU U pacyETHbIMU, NPeayCcMOTpeHa TO/IbKO aBToMaTnyeckas akcnvpaums. B no-
cnepHuii feHb 06paLLeHnst UCMOMHAKTCS TOMBbKO OMNLMOHbI, HaxoasLmecs "B AeHbrax". CooTBETCTBEHHO, NOPYYEHUS Ha UCNOMHEHVEe/0TKa3
OT VCMOJTHEHUSI MO OMNLMOHAM Ha akKLuuy CUCTEMOI He NPUHUMAIOTCS.

2.4.2.3. PacueT ONLUUOHHbIX PUCKOB Nepej akcnupauuei

CyU.I,ECTBleUJ,VIVI a/lropuTM pacyeta obecnevyeHus nepen 3KCFIVIan,VIeI7I MOXET co3daBaTb peSKVIVI cKayok obecneyeHus y KnneHToB. Ana
6oree rmMokoro ynpasJieHUA aJiropuTMOM B Toprosoﬁ cnucrtemMme BBOAATCA AONOJ/THATE/IbHbIE NapaMeTpbl, KOTOPbIE MNO3BOSIAT 6p0Kepy camo-
CTOATENbHO 3ajaBaTb a/ITOPUTM pacyeTa obecneuyeHus npun akcnupaunn no ero KJimeHTam.

MapameTpbl cLeHapus aKCnupauum:

+ exp_clearings_bf - naHHbI napameTtp yctaHaBnmBaeTca HKLL Ha BeCb pbIHOK 1 onpeaensieT (419 ONUVOHHOW cepym) KONM4YecTBo Ku-
PVHIOBbIX CECCUIA Nepes, aKCnmpalmeit, B TeHEHUN KOTOPbIX N0 BPOKepCKoi thmpmMe HauHeTcst 6N1oKMpoBaTbLCA 0becneyeHne, NocUMTaH-
Hoe Ans Bceli 6pokepockoi hmpMbl MO MoAenu akcnupauuun. [lo Aatbl 3KCnUpaummn MuHyc (exp_clearings_bf/2), npumeHnseTca mogens
BO/1ATUNbHOCTU. HOBOE 3HaueHne napaMeTpa NPUMEHSIETCA TOSIbKO B BEYEPHIOI U NPOMEXYTOUHYHO K/TMPUHTOBYHO CECCUIO.

» exp_clearings_sa - onpegensieT KoIMYeCTBO K/IMPUHIOBbIX CECCUIA Nepes, akcnupaumei, B KOTOpPbIX 6yAeT NPUMEHeH CLueHapuid aKkcnu-
paumun gns pacyeTHoro Koga. YctaHasnunsaetcs u namensietcs HKL, Ha BeCb pbIHOK. MNPUMEHSAETCS TO/ILKO B BEYEPHIOK WU/IN MPOMEXY-
TOYHYIO KNIMPUHTOBYIO CECCUIO.

 exp_weight - BeC prck-npognns ¢ y4eTom cLeHap1eB aKCIvpaumy.

o exp_weight (client): MoxeT wMeHsATbCA 6pokepckoili cmMpmolii MNyTeM Mofjays HETOProBOM  LUIHO30BOM  TpaH3akKumu
OptChangeRiskParametersNextSession no KaxgoMy KNveHTy, NPUMEHSETCS B GVKALLYIO0 KIIMPYHIOBYO CECCUHD.

o exp_weight (broker): MoxeT ycTaHaBnMBaTbCA pacyeTHOV (OMPMOI 4Yepe3 [AOKYMEHTOO060pOT C OuMpXeid U KomaHAoi
ChangeBFParametersNextSession. B Takom ciiyyae napametp exp_weight (broker) npumeHsieTca ans pacyeta rapaHTuiiHOro obec-
neyeHus1 6pokepa, y KOTOPOro BK/IOYEH PEXVM MapXMPOBaHKS HETTO.

o exp_weight_client_default: MoxeT ycTtaHaBnuBaTbCA pacuyeTHON (hMpMOli Yepe3 [OKYMEHTOOG0POT C 6GupPXeid u KoMaHZoW
ChangeBFClientDefaultParametersNextSession. B Takom ciyyae napametp exp_weight_client_default npumexsaeTca Ha Bcex knen-
TOB 6pokepa, Y KOTOpbIX HE yCTaHOBMEH exp_weight (client), To ecTb paboTaeT 4151 TakUX K/IMEHTOB Kak 3HaYeHMe No YMOYaHuio.

B cnyyae, ecnv yyacTHUK He nofan COOTBETCTBYIOLLME PACNOPSHXKEHNS HA YCTAHOBKY Beca pUCK-Npodhus, Ko BCEM ero kneHTam 6yayT
NPUMEHEeHbI NapameTpbl, yCTaHOB/IEHHbIE N0 yMonyaHuio HKLL.

« exp_clearings_cc - onpefenseT KoMMYECTBO KIMPUHIOBbLIX CECCUIA NEPeS AKCnpaLmeld, B KOTOpbIX 6yAeT NPYMEHEH BEC PUCK-NIPOUNS
exp_weight 4ns knneHToB B®. YcTaHaBnnBaeTcsi M uaMeHsieTcst HKLL Ha Becb pbIHOK. MPUMEHSIETCS TOMBKO B BEYEPHIO UM MPOMEXY-
TOYHYHO K/IMPVHTOBYIO CECCUIO.

* num_clr_2delivery (broker) - napameTp, KOTOpbIii ycTaHaBNMBaeT Gpokepckas chvpma nyTeM nojayvn HETOProBol LLH30BOW TpaH3ak-
ummn ChangeBFParametersNextSession. O3Ha4aeT KofM4ecTBO K/IMPUHTOBbLIX CECCUIA Nepes aKcnvpaumeli, B KOTOpbIX 6yAeT npuMeHeH
Bec puck-npocnna exp_weight (broker) gns pacuyeta rapaHTiiHOTO obecneyeHnst 6pokepa B cyyae Bblibopa pexviMma MapXMpoBaHus
HeTTOo. ViMeeT npnopuTeTHOE 3HaYeHne Haj npedycraHoBneHHbIM HKL, napameTpom exp_clearings_Dbf, B cnyyae, ecnv num_clr_2delivery
(broker) meHbLe exp_clearings_bf.

* num_clr_2delivery_client_default - moxeT yctaHaBn1BaTbCcsi pacuyeTHOW (MPMOI Yepe3 AOKYMEHTOO60POT C GUpXel 1 KoMaHaol
ChangeBFClientDefaultParametersNextSession. B Takom cnydae napametp num_clr_2delivery_client_default npumeHseTcs gnsa scex
KMEeHTOB 6poKepa, Yy KOTOpbIX He ycTaHoBneH num_clr_2delivery, To ecTb paboTaeTt A1 Takmx KNIMEHTOB Kak 3HauYeHue Mo yMon4yaHuio.

2.4.3. MNMpekpaweHne 06s3aTeNbCTB N0 OA4HOAHEBHbIM (hbblouepcamMm ¢ aBTONpPOJIOHrauueii
("BeyHbIM hblouepcam”)

MpekpallyeHne 0683aTensbCTB Mo BeUHbIM thblodepcam (BP) MOXeT ocyLLecTBAATLCA MO TpeboBaHUI0 O4HON M3 CTOPOH NyTeM nojaun no-
pyyYeHus Ha ucnosHeHve. BeuHblli hblovepc ucnonHsaeTcs B Gavdkaiilunii No CPOKY WCMOMHEHUS 06bIYHbIV hbloUepc Ha TOT Xe camblii
CMOT-aKkTVB. MopyYeHNst Ha UCNOSTHEHVE BEYHOTO goblovepca MOryT NoAaBaTbCs B TEUEHWE BCeli TOProBoi ceccun 3a Tpy TOProBbIX AHS
[10 nocneaHero AHA obpatleHns dibloyepca, B KOTOpbIi ucnonHsetca Bd. Mogaya nopyyeHnii Npon3BoAMTCS C NOMOLLb LLTH030BOI KOMaH-
abl FuturesExecutionRequest. MogaHHble B TOProBy0 cMCTEMY NOPYyYEHUst TPAHCIMPYIOTCS B LU03e B Tabnuvue fut_exec_orders notoka
FORTS_REFDATA_REPL.

B BeUepHIO0 KIIMPUHIOBYIO CECCUIO iHS MOAAYM NopyYeHuii NPOU3BOANTCS UCNONHEHUE, KOTOPOE COCTOUT U3 CBEAEHUSI BCTPEUHbIX Nopy-
ueHuii Ha UCMOMHEHWE U, B ClyYae Ha/IMuusl HeyL0B/IeTBOPEHHBIX NOPYUEHNiA HA UCTIONHEHWE U OTKPbITLIX MO3ULMIA C MPOTUBONONOXHOI
Hanpae/IEHHOCTBIO Ha PbIHKE, NpoLeAypbl UX NPUHYAUTENBHOMO YA0BNETBOPEHMSI.

Mpy MCNOMHEHUM MO3ULMSE N0 BEYHOMY (PbioYepcy NpeBpallaeTcsi B No3ULMio N0 06bIYHOMY (DLHOUEpCY, YTO TEXHUYECKU odhopmMsieTcsl
CLe/IKOVi 3aKPbITUS NO3ULMK B BEYHOM (pbloyepce M CAEKOM OTKPLITUS No3nLuUM B 06bIYHOM (hblouepce, KoTopble B Tabnuue cAenok no-
MeualoTcs cneyyasibHbIMY Npru3Hakamm B nonsix xstatus_sell u xstatus_buy:

» PerpetualFuturesExecutionVoluntary (0x10000000000000) - cgenka Bcneactasme [O6POBOMBHOIO BbIXOA4A M3 BEYHOrO ghbtodepca (Ha
OCHOBaHMUW NOAAHHOI 3asBKK);

* PerpetualFuturesExecutionForced (0x400000000000000) - caenka BCneacTBrne NpYHYAMTENbLHOMO BbIXOAA M3 BEYHOTO doblovepca (pea-
N3aums Hey[0BNETBOPEHHOTO CMPOCa);
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 PerpetualFuturesExecution (0x800000000000000) - caefnka B CBA3aHHOM MHCTPYMEHTE BC/1eACTBUE BbIX04a U3 BEYHOTO (hbiovepca.

2.4.4. NMpusHakn, BbiCTaBNsieMble Y 3asBOK U CAEeN0K

Mpu3Haku, BbICTaBsEMbIE Y 3a59BOK U CAENOK:

HaumeHoBaHue npusHaka

ButoBas macka

OonucaHue

Tunbl PbIHOYHbIX 3aAABOK

Auction 0x1 KoTupoBouyHas 3asBka (Day).

Opposite 0x2 BctpeuHas 3asska (IOC).

FOK 0x80000 3asska Fill-or-Kill (FOK).

BOC 0x1000000000000000 3asska Book-or-Cancel (BOC).

Tunbl KTUPUHTOBLIX CAENOK

NonQuote 0x4 Mpu3Hak 3asBku/cOenku, kotopas He yda-
CTBYEeT B pacuyeTe KOTMPOBOK. [pu3HaK Bbl-
CTaB/IAETCA B afjPECHbIX 3asBKaxX 1 chesKax,
TEXHUYECKUX CAefKax, K/IMPUHIOBbLIX ches-
Kax, cefnkax no Horam My/isTU/IETOB U CAES-
Kax RFS.

Exec 0x20 Cpenka, BO3HUKLWAn B pesynbrate UCnosHe-
HMA onuuoHa. dnar ctaBuTca ANS OMNLMOH-
HbIX CAENOK 1 N5 hbloYepCHbIX CAENOK, KO-
TOpble NOABMANCH B pe3ysibTare aKkcnupaumm
OMLUMOHOB.

Expiration 0x80 VicTeyeHne BpeMEHU XWU3HU WHCTPYMEHTa,
(hbtouepca unn onumoHa.

DUFlow 0x800 Cpoenka nepeHoca 1Y mexay P®.

OptionLapse 0x800000 Cpaenka ncteyeHuns onuuoHa.

ClearingTrade 0x2000000 TexHnyeckas KIMpuHroas caesnka, chopmu-
poBaHHasi BHe TOproB. BbicTaBnseTcs y Bcex
K/IVPVHIOBbIX CAEMOK.

FuturesExecution 0x40000000 Cpaenka ucnosHeHus gobroyepca.

Collaterallnstrument 0x400000000 Cpenka no KonniarepasibHOMY UHCTPYMEHTY.

PerpetualFuturesExecutionVoluntary 0x10000000000000 TexHuyeckas cpaenka BcrneacTeve p[obpo-
BOJIbHOTO BbIXOAa U3 BEYHOTO obtoyepca (Ha
OCHOBaHUV MOLAHHOTO NOPYYEHNS).

PerpetualFuturesExecutionForced 0x400000000000000 TexHuueckan caenka BCNefcTBue NpuHyau-
TeNbHOro BbIX04a U3 BEYHOTO doblovepca (pe-
anv3auus HeyoBNETBOPEHHOIO CNpoca).

PerpetualFuturesExecution 0x800000000000000 TexHnyeckan caenka B CBA3aHHOM WMHCTPY-
MEeHTe BC/eACTBME BbIXOAA U3 BEYHOTO (Pblo-
yepca.

AppecHble 3as8BKU U CAENKN

TransferClientPosition 0x8 Mpu3Hak nepeHoca no3uumin mexay 6.

Address 0x4000000 Mpu3Hak agpecHoii 3asBKK, aapecHol caen-
Kn, caenkn RFS nnun 3assku, hopmmnpyemoi
no pesysibTatam NpoBepKN KOTUPOBOK RFS.

NegotiatedMatchByRef 0x80000000 Mpu3Hak 3asBKM UK cAenkun, chopmmnpoBaH-
HOli B pexume "ALPECHbI C M3TUYMHIOM NO
YHUKas/IbHOMY Koay".

TransferSource 0x200000000 Mpu3HaK UCTOUYHUKA NepeHoca Mo3nUnin Me-
xay Bo.

Onepauuun Haf CBA3KaMu

REPOBack 0x4000 Mpu3Hak onepauun Haj BTOPOI HOrOW CBA3-
KW

Strategy 0x8000000 Mpu3Hak 3asBku UK caenku no ceaske. Cra-
BUTCSH Y Onepauuii Haf Horamun CBA3KK.

Apyroe

DontCheckMoney 0x10 He npoBepaTb obecneyeHne No KAMEHTCKO-

MY YPOBHIO.
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HanmeHoBaHue npusHaka

ButoBas macka

OonucaHue

ExternalUseEveningExecution 0x100 Mpu3HaK 3asBKM WUNN CAENKN B BEYEPHIOH
ceccuio.

DontCheckLimits 0x200 He npoBepsTb MMMUTLI NO OMNLUOHAM.

Charge 0x400 KoHel, normyeckoil TpaH3akuuu. ®nar cTa-
BUTCS AAPOM Ha 3aBKW, 4TO6bI N0 opaep No-
ry MOXHO 6bINI0 NONYHYNUTb YMCIO (U FpaHu-
Lbl) TPAH3aKLMii, TO ecTb NnocnefoBaresibHo-
CTW 3asBOK, NOPOXJEHHbIX OAHON TpaH3ak-
Luei.

LastRec 0x1000 MpusHak nocnegHeli 3anucu B TpaH3akumn
MaTyuHra.

DueToCrossCancel 0x2000 MpU3HaK CHATUA NacCUBHOW 3asiBKU Npwu
Kpocc-caernke.

MoveOperation 0x100000 [Mpr3HaKk nepeaBumxKn 3asBKU.

DeleteOperation 0x200000 [Mpu3HaK 0AMHOYHOIO YAA/IeHUS 3asBKU.

BulkDeleteOperation 0x400000 [Mpu3Hak rpynnoBoro yaaneHust 3asBok.

OppositeOrderTailDeleteDueToCrossTrade | 0x20000000 Mpu3Hak yaaneHusa octatka 10C-3aaBku no
NpUYnHE KPOCC-CAENKN.

CODBulkDeleteOperation 0x100000000 Mpu3Hak onepauun yaaneHus 3asaskun cepau-
com Cancel On Disconnect.

FineOperation 0x1000000000 [MpocTaBnserca npu CHATUW 3asBKM B pe-
3ynbrarte wrpadga B RFS.

UKSBulkDeleteOperation 0x2000000000 MpusHak CHATMS 3asiBOK MO KOMaHze
UserKillSwitch

NCCRequest 0x4000000000 [Mpu3Hak Toro, Y4To onepauns aBnseTca cnea-
cTBveM nogauu nopyyenuns HKL,

NCCBulkDeleteOperation 0x8000000000 Mpu3Hak CHATMSA 3as8BOK MO  KOMaHze
DelOrdersByBFLimit

LigNettingRF 0x10000000000 Mpu3Hak 3a8BKM UK CAeNKN, CPopPMUPOBaH-
HOW B nMpoLiecce NNKBUAALMOHHOTO HETTUHTA.

ActiveSide 0x20000000000 AKTVBHas CTOpoHa B cAesike. 3asiBka, npu-
BefLuas K cenke npun fo6asneHnn B CTakaH.

PassiveSide 0x40000000000 MaccuBHas ctopoHa B cAenke. 3asBka u3
cTakaHa, yuyacTByloLLas B CAE/KE.

Synthetic 0x200000000000 Mpu3HaK CUHTETUYECKON 3asiBKM U CTOPOHbI
CAenkn, COOTBETCTBYIOLLIEN 3TOW CUHTETUYe-
CKOIi 3as1BKe.

RFSOrder 0x400000000000 3asBka 13 cuctemsl RFS.

Iceberg 0x800000000000 MpusHak aicbepr-3asBku, CAENKM MO aiic-
Gepr-3asiBke.

OperatorinputSA 0x1000000000000 Mpu3Hak 3asBKv NN caenkun, ChopmrpoBaH-
HOW Npu G6nokrpoBke No PacyeTHoMy Kogy.

DontFineRF 0x80000000000000 Mpu3Hak HeB3WMaHus wWTpada 3a CAenkn
yperynmpoBaHus.

MorningSession 0x100000000000000 Mpu3Hak TOro, 4to CcAefnka coBeplLleHa B
YTPEHHIOI0 TOPrOBYIO CECCUIO.

SyntheticPassive 0x200000000000000 [Mpu3HaK NaccMBHOM CUHTETUYECKOI 3asBKN.

DuringDiscreteAuction 0x4000000000000000 Mpu3Hak 3asBKN AW CAENKN B ayKLMOHe OT-

KpbITUSI.

[na oTnnunsa agpecHsIX CAENOK OT CAEeNoK, hopMmUpyeMblX NO pesysbTatam NpoBepKM KOTMPOBOK RFS, cnegyeT npoBepsATh He TOMbKO 6UT
Address, Ho 1 npu3Hak RFSOrder. B 3asBKkax 1 caenkax, 3ak/io4eHHbIX B pesynstare cBefeHUs KOTUPOBOK 13 cucteMbl RFS, 6ut RFSOrder
NoAHAT, TOrAa Kak B afjpecHbIX cAefikax 3TOT 6UT CHAT.

[ns yoo6cTBa paboTtbl 63k-0doncoB MHopmauus B Plaza-2 wto3ax n oT4éTax CMHXPOHM3MpoBaHa. [1a atoro B otyétax f04_XXYY.csv,
fO4cIXXYYZZZ.csv, 004_XXYY.csv, 004cIXXYYZZZ.csv ncnonb3ytotcst noss signs_buy u signs_sell. 9T nons nocTpoeHbl Ha ocHoBe 6U-

TOBOW Macku B Plaza-2.

HauuHasi ¢ Bepcumn 7.9, crnegyroliye Npru3Haky 3asiBOK U CAEMOK, He UCMONb3YIOLLMECs B HacTosilLee BpeMsi, GyayT nepeonpeaeneHsl 1

MCNONb30BaHbI ANs APYrUX Lieneii:
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SpotTransfer (0x8000);

FairPlay (0x10000);

REPO (0x20000);
IQSOrder (0x800000000).

2.4.5.

Tunbl caenok, hopMmupyemMble NPU UCNOMTHEHUU U UCTEYEHUN PbIOYEPCOB U ONLUOHOB

Tunbl cAENoK, (POPMUPYEMbIE NPX UCTIOSIHEHUU 1 UCTEUYEHNI (DbIOYEepCOB 1 OMNLMOHOB, NepedncieHbl B cieayoweii Taénuue:

Tun onepauuun

Cpernka 3aKkpbITUsi NO3ULUU

Cpaenka oTKPbITUA NO3ULK

Aata un Bpewms, KO-
raa caenku nosiBAT-
Csl B OTYETE U Lu/to3e

McnonHeHne nocTaBOYHOTO
hblouepca

B wnto3ax n oTyéTtax byaeT yHuUKasb-
HbIA HEHYNeBoOW id.

LieHa cfienku oKpyrisietTcs ¢ TOUHO-
CTbi0 10 MMHUMA/ILHOTO LUara LeHbI.

TexHuueckasi chenka, puanYeckun
He ABNAeTCA CAENKOM.

B wnto3ax n otyétax B GUTOBOM Mac-
ke npusHaku: NonQuote, Expiration,
FuturesExecution, ClearingTrade.

Het

YTpom B fieHb UCMOJSTHEHNSA

VcnonHeHune
obroyepca

pacueTHoro

B wnto3ax n oTyétax byaeT yHuKas b-
HbIi HEHyNeBoW id.

LieHa caenkn oKpyrifaeTcs ¢ TOYHO-
CTb0 A0 5 3Haka nocne 3ansAToM.

TexHuyeckas cpenka, opuanyeckun
He ABNAeTCA C,El'el'IKOI‘fl.

B wnto3ax n oTuétax B 6UTOBON Mac-
ke npusHaku: NonQuote, Expiration,
FuturesExecution, ClearingTrade.

Het

Beuepom B feHb ucnosfHe-
HUA hblodepca

VicnonHeHne onuuoHa

B wnto3ax n oT4éTax 6yaeT yHUKab-
HbliA HeHyNeBoli id.

LleHa caenku pasHa 0.

TexHuyeckas cpesnka, lopuanveckn
He ABNAeTcA cp,enKon.

B wno3ax M oT4yéTax B OGWUTOBOIA
mMacke npusHaku: NonQuote, Exec,
ClearingTrade.

e B wno3ax n otyétax 6yaet yHu-
KaJIbHbIl HEHYNEeBOIA id.

e LleHa caenkun okpyrnsietcs ¢ Tou-
HOCTbIO [0 5 3Haka nocne 3ans-
TOWA.

* HOpuAanuecku SBNSETCS CAENKOIA.

* B wno3ax n otyétax B 6UTO-
BOI Macke npusHaku: NonQuote,
Exec, ClearingTrade.

CAenku UCMOSHEHNS ONLMO-
HOB reHepupytoTCs:

* B npomknupuHre
* B BeyepHeM KnvpuiHre

B 3aBMCUMOCTU OT BpeMeHH
nofayn 3asBKW Ha MUCMoMHe-
HWe onuuoHa (reHepauus B
GnmKanemM KMpuHre)

VicteyeHune onunoHa

B wno3ax 1 oTyéTtax byaeT yHuKasb-
HbliA HEHyNeBo id.

Liena caenku pasHa 0.

TexHuyeckas cpesnka, lopuanveckn
He ABNAeTCA C,Cl,e}'IKOVI.

B wnto3ax n otTyétax B GUTOBOM Mac-
Ke npusHakn: NonQuote, Expiration,
ClearingTrade, OptionLapse.

Het

Beyepom B fAeHb uCnonHe-
HUA hbloyepca

MepeHoc nosnumn ObP

B wnto3ax n oTyéTtax byaeT yHuUKas b-
HbIA HEHYNeBoOW id.

LleHa caenkun pasHa 0.

TexHuueckasi chenka, puanYeckun
He ABNAeTCA CAENKoM.

B wnw3ax u oTtyétax B 6MTO-
BO Macke npu3Haku: NonQuote,
Address, TransferClientPosition,
ClearingTrade.

e B wno3ax u otyéTax 6byaeT yHu-
KasTbHbI HEHYyNeBOA id.

¢ LleHa caenkn paBHa 0.

* TexHunyeckas chenka, ropugnye-
CKV He ABNAETCS CAENKONA.

¢ B wnw3ax n otyétax B 6uTO-
BOW Macke npu3Haku: NonQuote,
Address, TransferClientPosition,
TransferSource, ClearingTrade.

Beuepom
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Twn onepauun

Cpenka 3akpbITUs MO3ULUmn

Cpaenka OTKpbITUA NO3ULUN Aata n Bpems, Ko-
raa caesnku nosiBAT-

CA B OoT4yeTe U WwJsrose

L0o6poBO/bHLIA  BbIXOA U3

BEYHOro  (pbtoyepca (Ha
0OCHOBaHMM NogAaHHOro nopy-
YyeHus)

B wnto3ax n oTyétax byaeT yHuKas b-
Hblli HeHyneBoiA id.

LleHa caenkn paBHa pacyeTHoit Le-
He BEeUHOoro hbtoyepca.

TexHuyeckas cpesnka, opuanyeckun
He ABNAeTCA CAeJ'IKOI7I.

B wno3ax un oTtyétax B 6UTO-
BOl/i Macke npu3Haku: NonQuote,
PerpetualFuturesExecutionVoluntary,
ClearingTrade.

B wno3ax n otuétax byget yHu-
KaslbHbI HEHYNeBOWA id.

Beuepom B fieHb nogayn no-
py4yeHus Ha UCronHeHne

LieHa caenkn paBHa pacyqeTHOM
LieHe BEYHOro ghblovepca, YMHO-
XKEHHOI Ha KO3MLMEHT, yuu-
ThIBaIOLLMIA pasHULY B pasmMepHo-
CTAX UHCTPYMEHTOB.

HOpuanuecku SBNsieTcs CAeNKoii.

B wno3ax n otuétax B 6uTO-
BOWi mMacke npusHaku: NonQuote,
PerpetualFuturesExecution,
ClearingTrade.

MpWHYAWTENbHBI BbIXOA, U3
BEYHOro (pbtovepca (peanu-
3auusa Hey[0BNETBOPEHHOIO
cnpoca)

B winto3ax 1 oT4éTax 6yaeT yHUKab-
HbliA HEHyNeBol id.

LleHa caenku paBHa pacuyeTHOl Le-
He BeYHoro hbroyepca.

TexHuyeckas cpesnka, lopuanveckn
He ABNnAeTcA C,Cl,e}'IKOVI.

B wnwo3ax u oTtyétax B 6UTO-
BOW Macke npusHaku: NonQuote,
PerpetualFuturesExecutionForced,
ClearingTrade.

B wnto3ax n otuétax 6yger yHu-
KaJ/lbHbI HEHYNeBOiA id.

BeuepoM B eHb nogauu no-
py4eHusi Ha ucnosHeHue

LleHa caenkn paBHa pacuyeTHoW
LeHe BEYHOro obloyepca, YMHO-
XEHHOM Ha KO3aULMEHT, yuu-
ThiBaOLWMIA pasHuLy B pa3sMepHo-
CTAX UHCTPYMEHTOB.

HOpuAanueckun SBNSETCS CAENKOIA.

B wmo3ax n otyétax B 6uTO-
BOI Macke npusHaku: NonQuote,
PerpetualFuturesExecution,
ClearingTrade.

ToproBble CAeNKY OTPaXaoTCs CeAyoLM 06pasoMm:

Onepauuu B Xofe TOPros

WHopmauums no onepayusm

Cpenka no chbloyepcy Ha akLuW Ha OCHOBaHUM afpecHOi 3as1BKM

B wito3ax 1 oTuétax 6yAeT YHVKa/IbHbI HEHYNeBoiA id.

LieHa ce/kv OKpYrAseTcst ¢ TOUHOCTbIO A0 MUHUMMA/IBHOIO Liara
LiEHbI.

HOpuAanueckn SBNSETCS CAESKOIA.

B wn3ax u oTyétax B 6UTOBOI Macke: npusHakm NonQuote,
Address.

Cpenka no ghbloyepcy Ha akLym Ha 0OCHoBaHUM 6e3aApecHoii 3asBKM

B wto3ax 1 oTuétax 6yaeT YHVKasbHbIA HEHYNeBoiA id.

LieHa ce/kn OKpyrnseTcst ¢ TOYHOCTbIO A0 MUHUMA/ILHOTO Liara
LieHbI.

HOpuanyeckn SBNseTca caesKoi.

B wo3ax 1 oTuétax B 6UTOBOI Macke: BCe GUTbI BbIK/THOUEHbI.

HOI 3as1BKK

Cpernka no onuyoHy Ha obloYepchl Ha akLyM Ha OCHOBaHWN agpec-

B wnto3ax n oTyétax 6yaeT YHUKaslbHbI HEHYNEeBOW id.

LieHa cienku OKpYrnseTcs ¢ TOYHOCTbIO 40 MUHUMA/IBHOTO Liara
LieHbl.

HOpuAanueckun SABNAETCS CAESKOIA.

B wno3ax 1 otyétax B 6UTOBOM Macke: mpusHakum NonQuote,
Address.

a/ipecHoi1 3asBKu

Cpaenka no onuuoHy Ha hblYepPCbl Ha akuuM Ha OCHoBaHWUKM 6es-

B wto3ax n oTuétax byaer yHUKasbHbIi HeHyneBoii id.

LieHa cZienku OKpYrAseTcs C TOYHOCTbIO 0 MUHUMA/IBHOTO Lara
LieHbl.

FOpuanuecku SBNsieTcs cAemnKoii.

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

Cpenka no nepeHocy nosvuui

B wto3ax 1 oTuétax 6yaeT YHVUKasbHbI HEHYNeBoiA id.
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LieHa caenkn okpyrnsieTcs ¢ TOYHOCTbo A0 5 3Haka nocne 3ans-
TOiA.

HOpuaunyeckn He SIBNSIETCA CAENKOMN.

B wnt3ax n oTyétax B GMTOBOI Macke: npusHaku NonQuote,
Address, TransferClientPosition, TransferSource.

TexHnyeckas caesnka Ha OCHoBaHMM 1 yacTu agpecHol napHon 3a-
ABKU

B wto3ax 1 oTuétax 6yaeT YHVUKasbHbI HEHyNeBoiA id.

LieHa cAenkn oKpyrnsieTcs ¢ TOYHOCTbO A0 5 3Haka nocne 3ans-
TOiA.

FOpuanuecku aBNsieTcs caenKoii.

B wnio3ax 1 otyétax B 6UTOBOM Macke: mpusHakm NonQuote,
Address, Strategy.

TexHuyeckas cfefika Ha OCHOBaHUM 2 4acTyu afipecHoit NapHoit 3a-
AABKM

B wto3ax 1 oTyétax GyaeT YHVKasbHbI HEHYNeBoiA id.

LleHa coenku okpyrnseTca ¢ TOYHOCTbIO 0 5 3Haka nocsie 3ans-
TOi.

HOpuAanueckun SBNSETCS CAEKOIA.

B wn3ax u oTyétax B 6GUTOBOI Macke: npusHaku NonQuote,
Address, Strategy, REPOBack.

TexHuyeckas cfienka Ha 0CHOBaHUM 1 yacTu 6e3agpecHoii napHoii
3asBKU

B wto3ax 1 oTuétax GyaeT YHVKasbHbI HEHyNeBoiA id.

LleHa caenkn oKpyrnsieTcss ¢ TOYHOCTLIO A0 5 3Haka nocre 3ans-
TOiA.

HOpuAanyeckun SBNSETCS CAENKOIA.

B wno3ax n otyétax B 6MUTOBOIN Macke: npusHaku NonQuote,
Strategy.

TexHnyeckas cAefka Ha OCHOBaHUW 2 4yacTu 663a,ﬂ,peCHO[/ll napHon
3asBKN

B wto3ax 1 oTuétax GyaeT YHVKasbHbI HEHyNeBoiA id.

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

HOpuauyeckn SBNseTca cAesKoi.

B wsmo3ax n oTuétax B GUTOBOI Macke: npusHakm NonQuote,
Strategy, REPOBack.

Cpaenka no goblovepcy Ha akumm Ha OcHoBaHuu caenkm B RFS

B wnto3ax 1 otuétax 6yaeT YHUKasbHbI HEHyNeBOA id.

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

FOpuanuecku aBNsieTcs caenKoii.

B wnio3ax 1 oTyétax B 6UTOBOM Macke: mpusHakm NonQuote,
Address, RFSOrder.

Cpenka no onuuoHy Ha obloYepchl Ha akLMM HA OCHOBAHUM CLEMNKM
B RFS

B wto3ax 1 oTyétax GyaeT YHVKasbHbI HEHYNeBOiA id.

LieHa ce/kv OKpYrAseTcst ¢ TOUHOCTbIO A0 MUHUMA/IBHOIO Lara
LiEHbI.

HOpuanuecku SBNSAETCS CAEKOIA.

B wn3ax u oTyétax B 6GUTOBOI Macke: npusHaku NonQuote,
Address, RFSOrder.

TexHnueckaa cgenka no 1 yacTy NapHON 3asBKW HAa OCHOBAHWU
coenku B RFS

B wto3ax 1 oTuétax GyaeT YHVKasbHbIA HEHYyNeBoiA id.

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

HOpuanyeckn SBNSETCS CAENKOIA.

B wnto3ax n otyétax B 6MTOBOIN Macke: npusHaku NonQuote,
Address, Strategy, RFSOrder.
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Onepauuu B Xofe TOPros NHcbopmauusa no onepauyumsam

TexHnyeckaa cfenka rno 2 4yacT NapHOi 3asBKW Ha OCHOBaHWM|* B wwio3ax n oTuétax byaer yHUKasbHbIi HeHyneBoii id.

caenkn B RFS
* LleHa caenku okpyrnseTcs ¢ TOYHOCTbIO A0 5 3HaKa nocse 3ans-

TOiA.

* tOpuanueckn ABnsieTcsa caenKoii.

* B wno3ax 1 otyétax B 6UTOBOI Macke: npusHaku NonQuote,
Address, Strategy, REPOBack, RFSOrder.

2.5. PacnnucaHue TOproB U KJIMpPUHra

2.5.1. PacnucaHue Topros. Toproebie ceccumu

Topru B cucteme SPECTRA oCyLEeCTB/IAOTCA B pamMkax TOProBOi ceccun. ToproBasi ceccusi B CUCTEME He CBsi3aHa C KasleH4apHbIMU
cyTKamu 1 BKOYaEeT B Ce6si:

* BeuepHI00 ONOHUTENBHYIO TOPrOBYH CECCUI0 — 18 peasibHbIX TOPros gsmTcsa ¢ 19.05 o 23.50 N0 MOCKOBCKOMY BPEMEHN.
e YTPEeHHIoK JONONHUTENBHYIO TOProBYH CECCUI0 — AN1S peasibHbIX ToprosB Anutcesa ¢ 9.00 ao 10.00 cnegyrowmx KasieHaapHbIX CyTOK.
* OCHOBHYI0 TOProByt0 CeCCU0 — [/17 peasibHbIX Topros anures ¢ 10.00 go 18.50.

B npefenax ofHo TOProBoii ceccuy 06paLLatoTCst O4HM U Te Xe TOProBble NHCTPYMEHTbI U MPUMEHSOTCS O4HW U Te Xe napameTpbl Ans
pacuyeta obecneyeHusi. B npoMexyTkax Mexay TOProBbIMU CECCUSIMU NPOU3BOAUTCS PSif BaxXHenwmx ans cuctemsl SPECTRA onepauuid,
TakMX Kak KNIMPUWHI, UCTeYEHVEe CPoKa AelCTBUSA KOHTPaKTOB, reHepaLms 1 paccblsika OTHeTOB 1 T.N.

2.5.2. MMpOMEeXYTOUHbIW KNUPUHT

BHyTpW OCHOBHOI# TOProBOi Ceccrm CyLLLeCTByeT NepepsIiB, KOTOPbIA B peanbHoi cucteme SPECTRA anutes ¢ 14.00 go 14.05 no MockoB-
CKOMY BPeMeHU, B TeYeHne KOTOPOro NPOXOAUT NPOMEXYTOUHAsA KNMPVUHroBas ceccusi (MPOMEXYTOUHbIA KNUPWHT). NpomexyTouHas K-
PVIHroBasi ceccusl HyXxHa A1 Toro, YTob6bl 3adMKCUpoBaTh B CepefiuHe AHA HOBble pacyeTHble LieHbl N0 MHCTPYMEHTaM W NepeuncinTb
BapUaLMOHHYI0 MapXy (MpemMuio) Mexay yHacTHUKamu KMpuHra.

B NPOMEXYTOUHBII KIMPUHT U3MEHSIOTCS:

* PacueTHble LieHbl UHCTPYMEHTOB, MO KOTOPbIM GbI/IN TOProBbIE ONepaLMm B NepUoA, BeHepHUX/YTPEHHUX TOProB 1 NepBOii MOI0BUHbI AHEB-
HbIX TOproB. CTapble 1 HOBblE pacyeTHbIe LieHbl 0TObpaxaloTcs B cneLmasbHbIX nonsx Tabnuy fut_sess_contents n opt_sess_contents
notoka FORTS_REFDATA_REPL.

» CsobogHble cpefcTBa K/IMEHTOB MNOC/e pacyeTa v NepeyncrieHns BapnaumoHHON Mapxu (npemun). MepeuncneHHas BapualyioHHas
mMapxa (npemust) oTobpaxaeTcs B cneuuasnibHbIX Nonsx Tabnuy part n part_sa notoka FORTS_PART_REPL.

B I'IpOMe)KyTOHHbIVI KNTMPUHI HE N3MEHAKTCA:
* Pa3mep NMMUTOB NO UHCTPYMEHTaM.

» CocTaB TOProBbIX MHCTPYMEHTOB. YaneHue cTtapbiX UHCTPYMEHTOB 1 ,D,06aBl'IeHl/|e HOBbIX OCYLLEeCTB/IAETCA B OCHOBHYH K/TMPUHIOBYHO
ceccuto.

2.5.3. OCHOBHOIA KITUPUHT

OCHOBHOI/ K/TMPUHT NPOBOAMTCS MO OKOHYaHWUM TOProBoii ceccum B nepurog ¢ 18.50 go 19.05 MockoBCKoro BpeMeHu. B npouecce knnpuHra
BbIMOJIHSAETCA:

* PacueT 1 hukcaLms pacyeTHbIX LieH MHCTPYMEHTOB Mo UToraM BCeil ToproBoii ceccun
* PacueT 1 nepeunciieHne BapuaLyoHHo Mapxu (MpeMumn) Mexay y4acTHUKaMU.
* YpaneHue TOProBbIX MHCTPYMEHTOB, C UCTEKLUMM CPOKOM 06paLleHusi, U Ao6aBeHe HOBbIX TOPrOBbIX UHCTPYMEHTOB.

+ O6HOBNEHVE MHOPMALMUN O KMEHTaxX, GPOKEPCKMX U PaCUETHLIX hrpMax MyTem yAaneHust cTapoii MHhopMaLmm 1 3aKauku HOBbIX
[laHHbIX U3 KIUPUHTa.

[ocne 0CHOBHOrO KNMpWHra nponu3BoAUTCA reHepaLmsa 1 paccbl/ika OTYETOB Mo uToram TeKyLLI,eVI TOpFOBOI7I ceccun.

2.5.4. OCO6eHHOCTM NOBeAeHUs1 pasHbIX CyLHOCTel B cucTeme Npyu HasHa4YeHMU HOBOW Top-
roBoii ceccuu

2.5.4.1. CnpaBoYHaAa U cecCMOHHaA MHdopmayus

Mpu Ha3HayeHun HOBOIA TOpFOBOﬁ ceccun aaHHbIe U3 cnpaBOYvHbIX Ta6]'II/ILI|, B KOTOPbIX CyLLECTBYET NpnBA3Ka K HOMepy ceccuun 3akavmBa-
HOTCA BHOBb U3 K/IMPUHIa C yKasaHMem HOBOro Homepa TOpFOBOIﬁ ceccun. B cnpasoyHble Ta6l'|I/IL|,bI, B KOTOPbIX HET NMPUBA3KN K HOMEPY
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ceccuu, npucbiiaetcst Habop N3MeHeHN, TO ecTb A06aBNATCA HOBbIE 3an1cK, NOSIBUBLLUMECS [/151 HOBOW TOProBOl ceccuu, 1 yaansoTcs
3anvcy A4 06bEeKTOB, KOTOPbIX HE A0MKHO ObITb B HOBOI TOProBoi ceccun. CnpaBoyHble TabuLbl — 3T0 Tabnuupl, NPUXoasLLye B NOTOKe
FORTS_REFDATA_REPL. /Torom Bcex 3aTux M3MeHeHwuit siBnsieTcs gobasneHne B TabnuLy Session 3anmcy ¢ HOBbIM HOMEPOM CECCUN.

2.5.4.2. leHbrv n no3vumun

Mpun cMeHe TOProeoii ceccum Hhopmaums o cpeacTeax, MMMUTaX 1 NO3NLMUAX KMEHTOB OGHOBAETCA B PEXMME NPUMEHEHNS 06HOBEHWIA,
TO €CTb MEHSAIOTCA TO/IbKO Te 3arucu, B KOTOPbIX BO BPeMS KMPUHra peasibHO Npousowwnn uameHeHnus (notokm FORTS_PART_REPL u
FORTS_POS_REPL).

2.5.4.3. 3asABKU U caenkun

OcHoBHasi Toproeast MHcopmauust (notokn FORTS_TRADE_REPL, FORTS_ORDLOG_REPL n FORTS_DEALS_REPL) coxpaHsietcs, T.e.
0,0 HOUM TEKYLLEro [HS B Penvkauum AOCTYMHbI 3asBKU U cAesku, caenaHHble o 19.05 B TekyLLyto TOProByto CECCULO.

Mpy cMeHe TOProBOil CECCUM MPOUCXOAUT aBTOMATUYECKOe NepeBbICTaB/EHNe MHOTOAHEBHbBIX 3asIBOK, jaTa UCTEYEHUS KOTOPLIX eLLe He
HacTynuna, nyTeM yaasieHust cTapoii 3asiBk1 U [06aB/eHNst HOBOM (C HOBbIM HOMEPOM). YUUTbIBasl, UTO B pensiuky B Tabnuuy orders_log
MHopMaLmMs 06 3TOM He NpefaeTcsi, KIMEHTCKas CUCTEMA A0/MKHA GbiTb YCTpOEHa CleayoLM 06pa3oM. Mpy o6HapYXeHW HOBOTO
HOMepa TOproBoii ceccuu B TaGNMLE Session, KIMEHTCKasi cucTeMa Ao/MkHa "3a6biTh" 060 BCeX 3asiBKax, KOTOPbIE Y HEe COXPaHUINCh B
namsTu [0 3TOro, U "CyluaTh" pensiuky Ha NpeaMeT NosiB/IeHUs HOBbIX 3asiBOK, C YkazaHWeM HOBOTO HOMepa TOProBoii ceccui.

2.5.4.4. IHCTPYMEHTbI

Mpn cmeHe TOpFOBOVI ceccun nponcxoauT ygasieHme ToproBbiX NHCTPYMEHTOB, C UCTEKLWIMM CPOKOM o6pau.|,eHV|s:|, n ,q06aBl'IeHVIe HOBbIX
TOProBbIX NUHCTPYMEHTOB. CyLLleCTByeT npaBn1I0 — HOBbIMU NHCTPYMEHTaMN HEJMb3A TOProBaTb B BEHEPHIOK N YTPEHHKOK TOProBble CeECCUN,
npn 3TOM AaHHbIE NHCTPYMEHTbI MPUCYTCTBYHOT B CUCTEME, VIH(*JOpMaLI,VIFI Nno HUM NPUXOANT B penvke. B Taﬁnmu,ax fut_sess_contents n
opt_sess_contents Takme MHCTPYMEHTbI MOMeY€eHbI CneunasibHbIM NPU3HAKoM.

2.5.4.5. MNMoToKn pennukayumn

Ha rpaHuLe ToproBbIX CECCUIA NOTOKM peniMKaumy MoryT 6bITb LUTaTHbIM 06Pa30M 3aKPbITbl M NEPEOTKPbIThHI 3aHOBO CepBEPaMU TOPTroBOi
CUCTEMBI, NPU 3TOM MO HEKOTOPLIM NOTOKAM MOXET MPUITN YBEAOM/IEHNE O CMEHE HOMEPA XW3HU CXEMbI.

B HaCTOALWMI MOMEHT, 6€3 CMEHbI HOMepa XXM3HU MOTYT NepeoTKPbIBATLCS CeAytoLLMe NOTOKM:
* [oToK C 06LWMMY PbIHOYHBIMK AaHHbIMUM FORTS_COMMON_REPL.

* [1OTOK C TeKyLUMMMN 3HaYeHnAMY BonatunsHoctn FORTS_VOLAT_REPL.

* [1OTOK C TEKYLLUMMW 3HAYEHUSAMW BapyaUMoHHO Mapxu (npemun) FORTS_VM_REPL.
MOTOKM, KOTOPbIE HE NEPEOTKPLIBAKTCS:

* [oTok co cnpasBoyHoi nHdopmauvein FORTS_REFDATA_REPL.

« [oTok c Toprosoii nHdopmauuein FORTS_TRADE_REPL.

* [MoTok co cpe3amu ctakaHoB FORTS_USERORDERBOOK_REPL.

* TOTOKM arpermpoBaHHbIX CTaKaHoB.

« MoTokn FORTS_PART_REPL, FORTS_POS_REPL, FORTS_INFO_REPL

 [MoTok 6upxesbIx MHAekcoB RTS_INDEX_REPL.

- Motokn FORTS_MISCINFO_REPL u FORTS_CLR_REPL.

2.5.5. icnonb3oBaHue MexaHn3ma CMHXpOCOGbITI/IVI Ana nony4yeHnsa KOHCUCTEHTHOro cocTtos-
HUA AaHHbIX B CUCTEMe

Ecnv gna pa3pa6aTb|Ba6M0|7| CUCTEMDBI KPUTUYHO MMETb BOSMOXXHOCTb OTMEYaTb COBOKYMHOE KOHCUCTEHTHOE COCTOAHME BCEX AaHHbLIX B
Toproeoﬁ CNCTEME Ha HEKOTOPbIE «BaXXHbl€» MOMEHTbl BpEMEHU, TO Takad cucteMa Ao/mKHa UCNoJsib30BaTb MeXaHU3M CVIHXpOCOﬁbITVIVI.
[ANa CUHXpPOHM3aL KN AOCTYNHbI CNeaytoLme CoCTOAHUA TOpFOBOVI CUCTEMBI:

» [laHHble 4151 HOBOW TOProBOl CECCUMU 3aKayeHbl 1 paccumTaHbl (~18:54-18:55, MOCKOBCKOro BpeMeHW)
* Havano npomexyTouHoro kimpuHra (14:00, MOCKOBCKOro BpeMeHN)

» [leHexHble cpeacTsa nocse npoMkIMpuHra nepepaccumntanbl (~14:01:30, MOCKOBCKOIo BpeMeHw)

» Bce pacyeTHble npoLeaypbl B NPOMKANPUHTE 3aKOHYEHbI (~14:02, MOCKOBCKOro BpeMeHN)

» Hauasno ocHoBHoro knupuHra (18:50, MockoBCKOro BpeMeHM)

» [laHHble nocne OCHOBHOrO KNNpUHra nepepaccumTaHbl (~18:54, MOCKOBCKOro BpeMeHw)
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» PasfBuxka NMMUTOB 3aKOHYeHa (B TeYeHMe TOpros)
* Hauano npviema 3asBOK B ayKLUMOH OTKPbITUSA (~8.50, MOCKOBCKOro BpeMeHwu)
* OKOHYaHVe npuema 3asiBOK B ayKLMOH OTKPbITUA (~8.59, MOCKOBCKOTO BpeMeHW)

,U.J'IFI yBeAOM/1EHNA BHELLHNX CUCTEM O HACTyn/1IeHUn onpeaesieHHOro COCToAHUA TOprOBOVI CUCTeMbI, B MNOTOKaxX penavkaunn TpaHCcInpyeTca
Tabnmua sys_events cnegytoulero oopmara:

Mone Tvn OnucaxHue

repllD i8 Cnyxe6bHoe none nNogcucTeMbl penvkaumm
replRev i8 CnyxebHoe nosne nogcMcTeMbl pennkaumm
replAct i8 CnyxebHoe nosne nofcucTembl pennkawmm
event_id i8 YHUKanbHbIl naeHTUGMKaTOp CoOLITHSA
sess_id i4 Homep ceccumn

event_type i4 Tvn cobbITuA

message c64 OnuncaHune cobbITUSA

Tabnuua TpaHCAMPYEeTCa B C/IEAYIOLLMX NOTOKAX PenvKaLum:
+ FORTS_TRADE_REPL

+ FORTS_INFO_REPL

+ FORTS_PART_REPL

. FORTS_POS_REPL
 FORTS_REFDATA REPL

+ FORTS_ORDLOG_REPL

+ FORTS_CLR_REPL

. FORTS_DEALS_REPL

« FORTS_FEE_REPL

+ FORTS_FEERATE_REPL

+ FORTS_BROKER_FEE_REPL

« FORTS_BROKER_FEE_PARAMS_REPL
« FORTS_PROHIBITION_REPL

+ FORTS_COMMON_REPL

+ FORTS_VM_REPL

 FORTS_VOLAT REPL

+ FORTS_USER_REPL

MpaBuna CUMHXPOHU3ALUMMN JaHHbIX CeayloLMe - NPU HaCTYNEHN 1106a/bHOTO COBLITUS B TOPTrOBOIA CUCTEME, NOC/e TeHepaLuun BCex
[aHHbIX N0 3TOMY COGbITVIO BCEMW NOACUCTEMAMMU TOProBOW CUCTEMBI, B TAGNMLbI SyS_events BCTABMSETCS 3aniCb C OQHUM U TEM Xe
event_id, ¢ event_type, COOTBETCTBYIOLLMM TUMY COObITUS:

¢ 1 (session_data_ready) - 3aKkOHYeHa 3arpy3ka gaHHbIX U3 KNMPUHIOBOW CUCTEMbI B TOPrOBYHO Nepes, HauasioM HOBOW TOProBOW ceccuu;
CO6bITVSA faHHOro TvNa TPaHCIMPYIOTCS BO BCEX MOTOKaXx, 4e ecTb Tabnuua sys_events, kpome notoka FORTS_CLR_REPL

» 2(intraday_clearing_finished) - Bce pacueTHble npoLeaypbl B MPOMKAVPUHTE 3aKOHYEHbI; COBLITUS AHHOTO TNa TPaHCIMPYIOTCA BO BCEX
noTokax, rge ectb Tabnuua sys_events, kpome notoka FORTS_CLR_REPL

« 3 (clearing_data_ready) - roToBbl JaHHble MOC/e OCHOBHOMO K/MPWHIA; COBLITUS AAHHOTO TWMA TPAHCMMPYIOTCS TOMbKO B MOTOKe
FORTS_CLR_REPL

¢ 4 (intraday_clearing_started) - Hauyas10 NPOMK/IMPUHIE; COOLITUSA AaHHOrO TUMa TPaHC/IMPYHTCA BO BCEX NOTOKax, rae ecTb Tabnuua
sys_events, kpome notoka FORTS_CLR_REPL

¢ 5 (clearing_started) - Hayasl0 OCHOBHOIO KAMPWHra; CObbITUA AAHHOTO TUMA TPAHC/MPYKTCS BO BCEX MOTOKax, rae ecrtb Tabnuua
sys_events, kpome notoka FORTS_CLR_REPL

» 6 (extension_of_limits_finished) - pa3gBukka NMMUTOB 3aKOHYEHA; COOLITUS AAaHHOro Thna TPaHCNPYTCS BO BCEX NOTOKax, rae ectb
Tabnuua sys_events, kpome notoka FORTS_CLR_REPL
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» 8 (broker_recalc_finished) - geHexHble cpeficTBa nocne NPOMKANPUHTA NepecuuTaHbl; CObbITUA 4aHHOTO TNa TPaHC/MPYIOTCS BO BCEX
noTokax, rge ectb Tabnuua sys_events, kpome notoka FORTS_CLR_REPL

» 23 (discrete_auction_add_order_started) - Ha4asi0 nprema 3asiBOK B ayKLMOH OTKPbITWS; COObITUS AAHHOTO TMna TPaHC/IPYHTCS B Mo-
Tokax FORTS_TRADE_REPL, FORTS_ORDLOG_REPL, FORTS_DEALS_REPL 1 FORTS_REFDATA_REPL

» 24 (discrete_auction_add_order_finished) - okoH4YaHne nprema 3asBOK B ayKLUMOH OTKPbITUS; COBbITUSA AaHHOIO TUna TPaHC/IMpPYTCS B
notokax FORTS_TRADE_REPL, FORTS_ORDLOG_REPL, FORTS_DEALS_REPL n FORTS_REFDATA_REPL

BHeLUHAs cuctema, MOXET NOAMUCaTLCSA Ha NosTyveHne TabnuLbl COObITU BO BCEX MHTEPECHBIX e/l MOTOKax penimkaumm 1 nonyyuTs yBe-
[lOM/1eHMe 0 TOM, KOrAa AaHHble roToBbl. Bo Bcex NOTOKax pennnkaumy 3anucy B sys_events, OTHOCSLLMECS K O4HOMY COObITVIO B TOProBOIA
cucteme 6yayT MMETb OAMHAKOBbIN event_id. B nonsax sess_id n message BblgaeTcs paclivpeHHas uHdopmauns — HoOMep HOBOW uamn
TekyLLeil TOproBoii ceccum 1 TeKCTOBOE coobLLeHne. Obpallaem 0co60e BHUMaHVE Ha TOHKOCTY:

 He rapaHTupyeTcsl MAEHTUYHOCTL 3HaueHuit cnyxe6Hbix noneit repliD, replRev B pasHbix NOTOKaxX penvkauun Ans ofHOTO U TOro Xe
CO6bITMA. OPUEHTUPOBATLCS CTOUT TOMLKO Ha event_id.

+ YBepomsieHve B sys_events npuxoguT MOC/IE Bcex AaHHbIX, B YACTHOCTU 3TO 03HAYAET, YTO B PEXMME MOJIyYeHUst AaHHbIX on-line
BHELLHSIS cUcTeMa NoJly4unT CHauas1a CaMy HOBble AiaHHbIe, HAaNPUMED, MHCTPYMEHTbI, Ha3HAYeHHbIe B HOBYIO CECCUI0 U/ NePEHECEHHbIe
B HOBYIO CECCUI0 MHOTOZIHEBHbIE 3asiBKU, @ Y)Xe NOTOM — YBEeOM/IEH/E B SyS_events.

* He rapaHTMpyeTCca KOHCMCTEHTHOCTb AaHHbIX NPU UX pasgadve B pexumMe snapshot. B cneactsune Toro, 4To NPOTOKON penankauum He
3anomvHaeT NopsiAoK MoMyYeHns 3anuceii Mexay pasHbiMu Tabnvuamy B NOTOKe, AaHHble pasfaloTcsa B Nopsgke onucaHus Tabnuy, B
CcXemMe, MMEeHHO NOo3ToMy 3anvcy B pexume snapshot 6yayT npuxoanTb He B TOM MOPSiAKe, B KAKOM OHU MPUXOAWAW B pexume on-line.
Hanpumep, npuxog cobbiTus session_data_ready B MOMEHT NOMYYEHUA CHAMLLIOTa COBEPLUEHHO He 03HAYaeT, YTO AaHHbIe roTOBbI, YUu-
TbiBaA BbllleckasaHHoe, cobbiTve session_data_ready BnosiHe MOXeT OTHOCUTLCA K MpeablayLleil ToproBoi ceccuu. Moatomy ncnosnb-
30BaTh yBeAOM/IEHUA, NPUXOAALLME B SyS_events, A1 OLEHKN KOHCUCTEHTHOTO COCTOSIHUSI AaHHbIX B CUCTEME MOXHO TOJIbKO Mocrne
nepexoga B pexum on-line.

2.5.6. PacnncaHune nrpoBbIX U TeCTOBbIX TOPros

Momnmo peasnbHol Toprosoii cuctembl SPECTRA, cywecTByeT 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.

PacnucaHue pa6oTbl UTPOBOIA CUCTEMBI:

* BeuepHsas Toprosas ceccus: 16:00 - 22:00.
* YTpeHHssa Toprosas ceccus: 06:00 - 08:55.
» OcHoBHas Toproeas ceccus: 09:00 - 15:45.
e MpomkampuHr: 13:00 - 13:05.

* KnupwHr: 15:45 - 16:00.

PacnucaHue pa6oTbl TecToBbIX cuctem TO 1 T+1:
* BeuepHssa Toproeas ceccus: 14:15 - 23:50.
* YTpeHHssa Toprosas ceccus: 06:00 - 06:14.
* OcHoBHas Toproas ceccus: 06:15 - 13:45.
e MMpomkanpuHr: 11:00 - 11:04.

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

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

MonHoe pacnuncaHvie ceccuii Takke MOXHO MOCMOTPETb B Tabnuue session notoka FORTS_REFDATA_REPL wnn B TepMuHane B Tabnuue
"Ceccun”.

2.5.7. AYyKUNOH OTKPbITUA

Mepen HayasioM yTpPeHHEe [oNoNHWUTENLHOWM Toproeoli ceccueid, B nepuog ¢ 8.50 o 9.00 MOckoBcKOro BpemeHu B cucteme SPECTRA
npoBoAUTCA AYKLMOH OTKPBITUSA. AYKLIMOH OTKPBITUS CYXWUT A9 UCK/TIOYEHNS aHOMaSTbHOTO CKaykKa LieH NMPOU3BOAHBIX MHCTPYMEHTOB Npu
OTKPbITUM TOProB. [laHHblii MexaHn3M peanm3oBaH B hopmarte AMCKPETHOrO ayKLMOHa 3asBOK No eAuHoN LieHe aykuuoHa oTKpbITus. Lle-
Ha ayKLMoHa OTKPbITUA BbIGUPAETCA 13 YCNOBUA 0becneyeHnst CoBepLUEHNS CAEN0K C MakCUMasIbHbIM KO/IMYECTBOM KOHTPAKTOB MO 06b-
AAB/IEHHBIM HA MOMEHT BPEMEHM NPOBefeHNs ayKLMOHa OTKPbLITUA 3asiBKaM. AYKLIMOH OTKPbITUS COCTOUT 13 nepuoga cbopa 3asiBOK 1 Mart-
YMHra 3asBOK N0 LieHe ayKLMoHa OTKPbITYSA, OnpeAensiemMoi Ha 0CHOBaHWUM MHdhopMaLmm 060 BCeX 3asBKax Ha MOMEHT OKOHYaHusi nepuoja
cbopa 3asBOK.

OCHOBHble 0CO6EHHOCTU ayKunoHa OTKPbITUSA:

* B aykuuoHe OTKpbITUS MOTYT y4acTBOBaTb TOMbKO (PbioYepChbl, BKOYAs BeyHble (hblovepchbl. KanieHaapHbIX CnpefoB U OMNUMOHOB HET.
Mpu3Hak gonycka MHCTPYMEHTA K y4acTUO B ayKLMOHE OTKPbITUSI yCTaHaB/IMBAETCA Ha ypoBHEe BA 1 felicTBYeT Ha BCE UHCTPYMEHTHI
aToro BA.
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* B nepuog cbopa 3asBOK B ayKLUMOH OTKPbITUS MOXHO BbICTABNATL TO/LKO 6e3afpecHble KOTMPOBOYHbIE 3asBku (Tun Day), BKAovas
aicbepru. 3assku Tvna BOK, FOK, IOC - HegonycTUMbI.

» KOHTpOsb KpoCC-3aBOK: NepeceyeHne LEeHOBbIX YPOBHEN NMPOTUBOMOMOXHbIX 3a8BOK ¢ ogHMM VIHH He gonyckaeTcsa (CHumaetcs 6onee
No3AHASA 3asBKa), NPU 3TOM HaCTpOWiky “Pa3peLlunTtb Kpocc-caenkn” n "CHATb MacCcBHYH 3asBKY NPW KPOCC-CAEKE" He YUUTbIBAKOTCS.

¢ LleHbl 3a5BOK JO/MKHbI HAXOAUTLCS B IMMUTaX LEHOBOrO KOpuaopa MHCTpyMeHTa.
» OrpaHuyeHusi Ha BbICTaB/IEHNE 3asBOK B YTPEHHIOK CECCUIO HA YpoBHe B® pacnpocTpaHaeTcs U Ha ayKLUMOH OTKPbITUSI.
+ BesagpecHble 3a8BKU C BeUEPHEI Ceccumn yyacTByOT B ayKLMOHe OTKPbITUS, BKtoYas aiicoepru u 3assku Tuna Book-or-Cancel.

B nepuog c6opa 3asiBOK MOXHO CTaBUTb M CHUMATb (EC/M 3TO paspeLleHo A/t UHCTPYMEHTOB AaHHOTO BA B 3TOM ayKLMOHE) 3asiBKy,
nepecTaHOBKa 3as1BOK 3arpeLLeHa B ayKLyOHe OTKPbITUSI.

* Bpewms Hayana c6opa 3asiBoK —3a 10 MUH 4,0 CTapTa yTPeHHe Toprosoii ceccum — 8.50 MOCKOBCKOroO BpEMEHU. ATOMY MOMEHTY B cUcTeMe
COOTBETCTBYET NpMX04 cnHXpocobbiTua discrete_auction_add_order_started B Tabnmupl sys_events notokoB FORTS_TRADE_REPL u
FORTS_REFDATA_REPL.

* Bpemsa oOkoHuaHus cbopa 3afBOK — cfyyaliHoe AN BCeX WMHCTPYMEHTOB B MPOMEXYTKe, YyKa3aHHOM B Mo-
nax  discrete_auction.add_order_finish_from n discrete_auction.add_order_finish_till Tabnuubl discrete_auction B noToke
FORTS_REFDATA_REPL. 3ToMy MOMEHTY B CUCTEME COOTBETCTBYET NPUX04, CUHXPOCco6bITUsA discrete_auction_add_order_finished B
Tabnuupl sys_events notokoB FORTS_TRADE_REPL n FORTS_REFDATA_REPL.

* Tocne 3aBeplueHnst (hasbl cO0pa 3asiBOK U [0 OKOHYAHUSA ayKLOHA He [ONyCKaloTCs onepauun ¢ 3asiBkaMu, BK/oYas yaaseHne.

 [Mocne npoBefeHUs ayKuMoHa 1 3ak/Il0HeHUA CAEMOK MO LeHe OTKPbITUSA, OCYLLEeCTBASETCA MaTYMHT OCTaBLUMXCA 3aSBOK C Y4ETOM CUH-
TETUYECKO JNINKBUOHOCTW N3 KasleHAapHbIX cnpefos. LieHbl CAEMoK C Y4ETOM CUHTETUYECKOIO MaTtymHra MoryT oT/inyarbes OT LeHbl OT-
KpbITUA. Ha 3TOM 3Tane MoryT CHUMaTbCA 3adBKW MO KasleH4apHbIM cnpejam npu HapyLueHum yCl'IOBI/II7I KPOCCHOCTW.

 He cBefeHHble B NpoLiecce ayKLMoHa OTKPbITYS 3asiBKU MEPEXOAAT B OCHOBHOW PeXUM TOProB.
MHpopmaLms 06 ayKLmMoHax OTKpbITUS B Tabnuuax TOpProBoro nHtepdeiica:

e WHchopMauuss 0  pacnucaHuM  Ha3HaYeHHbIX  ayKUMOHOB  OTKPbITUS  cogepxutcss B Tabnuuyax  discrete_auction u
discrete_auction_base_contract notoka FORTS_REFDATA_REPL Toprosoro uHtepdelica.

* LleHa ayKumoHa OTKpbITMSA TPAHC/IMPYETCS B LWK03€ B Nosie opening_auction_price Tabnuubl common notoka FORTS_COMMON_REPL
Ha NPOTSKEHUM YTPEHHEN 1 AHEBHOI TOProBO ceccumn. B BEUEPHHOK TOProBY CECCUIO LieHA ayKLUMOHA OTKPbITUS paBHa HyJIto.

* VHchopMaumsa o0 COCTOSiHUM TOProB MO MHCTPYMEHTY nepefaeTcs B none state (4o6aBneHbl HOBble 3HayeHust 6 U 7) B Tabnuue
fut_sess_contents notoka FORTS_REFDATA_REPL.

* Y BCex 3asBOK, NonasLUMNX B ayKUWOH OTKPbITUA, N CAENOK, CC*)OpMI/IpOBaHHbIX no pesynbratamMm 3T0Oro0 aykuyunoHa, B Ta6n|/|uax 3asBOK M
CAENOK TpaHCNNpYeTCs cneunasibHbIi OT/IMYMTENbHbIN NpusHak - DuringDiscreteAuction (0x4000000000000000).

2.6. YnpaBnieHue puckamum v IMMUTUPOBaHME TOProBbIX onepawuii

2.6.1. MapaHTHiiHOe o6ecneyeHue

PeanunsoBaHHaa B SPECTRA Cuctema YnpasneHus Puckamu (CYP) no3BoNsieT B MakCMMasibHOW CTEMEHU CHU3WUTbL PUCK HEUCMOSTHEHNS
0053aTeNbCTB M OCYLLECTB/IATb HENPEPbLIBHYIO OLIEHKY YPOBHS PbIHOYHOMO prcKa NO3WLMIA KaXXA0ro yyacTHUKa. S4poM crcTembl ABnsieTcs
anropuTM pacyéta rapaHTuiiHoro obecneueHus (initial margin, ganee rO) nog OTKPbITbIE NO3ULUK U 3a5IBKU, YHUTbIBAEMbIE HA MO3ULMOHHbIX
cyeTax y4aCTHVKOB KMPVHra 1 yYaCTHUKOB TOProB.

OpHoli 13 KNoYeBbIX 0COBEHHOCTEN CucTeMbl YnpaeneHusi Puckamu SPECTRA siBNsieTcs UCNosib30BaHWE OHNaliH pacyéta obecneyeHust
nog, 3asiBK/ U No3uuun, NPOM3BOAMMOrO B pamMKax TOProBoi TpaH3akumu. Mpu TakoM noaxofe MosiB/IEHUE B CUCTEME HEOGECNEYEHHbIX
3asBOK U CAEMNOK NPaKTUYeCcKn NCKoYaeTes, T.K. 4OCTaTOYHOCTL 06ecrneyeHns NnpoBepsieTcs 40 TOro, Kak 3asBka NosIBASETCSA B cUcTeMe.

[pyroii BaxHoi ocobeHHOCTbI0 CrcTeMbl YnpaeneHust Puckamm SPECTRA siBnisieTcs TpexypoBHEBas cMcTema no3vUmMOoHHbIX CHETOB.

PacueTHbIli Ko, — CHET BEPXHEro YPOBHS yYacTHMKA KnupuHra (PacyeTHol dovpMbl). PacueTHbIi Ko SIBNSIETCA HE3aBUCKUMON eauHnLei
yyeTa cpefCcTB 06ecneyeHmnsi, BHECEHHbIX YYACTHUKOM WU(M/IN) ero KNMeHTaMu, a Takke 3asBOK, NOAaHHbIX B COBOKYMHOCTY MO BCEM cyeTam
HWXHVX YPOBHEW (Cy6-cueTam), NprHagiexaliyx pacyeTHOMY KOAY, CAEMOK, 3aK/HUEHHbIX Ha OCHOBaHUN 3TUX 3asBOK, Y PE3YNLTUPYOLLMX
nosvuuii. Takum 06pasom, No3nums no I60MYy NHCTPYMEHTY, yuuTbiBaemas No pacyeTHOMY KoAy, ABNSAETCA HETTO-CYMMOU BCEX NO3ULui
N0 3TOMY MHCTPYMEHTY, yUuTbIBAEMbIX Ha Cyb-cyeTax.

[lna pacyeTHoro koga onpeaensieTcs BennyvHa MO He3aBUCKUMO OT ApYriX pacyéTHbIX KogoB. Bee HacTpoliku CYP SPECTRA ans pacyert-
HbIX KOAOB KOHTPONMPYIOTCS LIeHTPasIbHbIM KOHTPAreHToM (KIMPUHIOBOM opraHu3auueii).

Bo Bpemsi KNMPUHIOBOI ceccumn No pacyeTHOMY KoAy OonpefensieTcsi pasmep TpeboBaHuii 1 0653aTe/IbCTB yyacTHMKA KNMpuHra (Bapuva-
LMOHHasi MapXa, NpemMusi, KOMUCCUOHHbIE cOopbl 1 Np.). 1S pacyeTHOro kofa NPOBEPSIETCA AOCTATOMHOCTb CPEACTB 06GecneyeHust ons
NoKpbITUS TpeboBaHuii 0.

PacueTHbIli KOA B 3aBUCMMOCTK OT TOrO, YbM CpeactBa y4nTbliBaOTCA MO HEMY, N 3a yel cyeT 3ak/yarTcs caenkn, Moxet 6bITb ogHoro
N3 Tpex TUnoB.:
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* COOCTBEHHbIN — 3a CYET YYacCTHUKA KIUPUHTA,;

* K/IMEHTCKUIA — 3@ CYET HEMOCPEACTBEHHbIX KIIMEHTOB U KNIMEHTOB 2-T0 YPOBHS Y4YaCTHUKA KIUPUHTa,;

« 1Y — 3a cyeT cpeAcTB, NepefaHHbIX B JOBEPUTENLHO YNPaB/IEHUE YYACTHUKY KITUPUHTA.

[ina kaxgoro yyacTHvka kimpuHra (PacyeTHoli hupMbl) OTKPbIBAETCS Kak MUHUMYM [iBa PacHETHbIX KOAA: COOCTBEHHBIA 1 KITMEHTCKMIA.
MaeHTudmkaTop pacyeTHoro koga B ToproBoli cucteme SPECTRA — 5 yudop.

Bpokepckas hupma — cy6-cueT pacyeTHoro koga. CUeT cnefytoLLero ypoBHs, OTKpbIBAeMbIli N0 3asiBNIEHWIO yYacTHMKa kupuHra (Pacyert-
HOW copmbl). Bpokepckas hmpma NPUHaLNEXUT OAHOMY M TOSIbKO OAHOMY pacyeTHOMY Koay. [MprBA3ka 6pokepckoit hupMbl K pacyeTHOMY
KOZY MOXET ObITb M3MEHEHA Ha OCHOBaHUW 3asIB/IEHNS YHACTHMKA KIMPUHTA B KNIVPUHTOBYIO OpraHv3aumio. [ns Toro, YTobbl pacyeTHbIi
Koz, NofHMMascs B Toprosyto cuctemy SPECTRA, 1 N0 Hemy 6b11 6bl BO3MOXEH YUET 3asBOK 1 MO3UNLMIA, K pacYeTHOMY KoZy [O/MKHA ObITb
npuBsizaHa xoTs 6bl 04Ha 6pokepckas chvpma.

B 63k-ochuce knmpuHrosoli cuctembl SPECTRA no 6pokepckoii chvpme BefeTcsl yYeT cpeAcTB 06ecneyeHmnsi, BHECEHHbIX YYaCTHUKOM
n(nnu) ero KIMeHTaMM Ha KMeHTCckue pasgenbl 6pokepckoii thmpMbl. MHdopmaumsa o pasmepe yunTbiBaeMoro obecneyeHnst 4OCTynHa B
oTyeTax.

PacyeT BenmuuHbl MO NO 6poKepckoin hMpMe MPOM3BOAUTCS MO YMOMYaHUIO B pexume MnoniyHeTTo (margin_type =3 ana metoga
ChangeBFParametersNextSession) 0THOCUTE/IbHO pyUCKa NO3ULWMIA, yYNTbIBAEMbIX HA KNIMEHTCKMX pasaenax 3Toi 6pokepckoii upmsbl. Ans
6poKepcKoii hpMbl BO3MOXEH pacyeT BenmuuHbl O B pexume HeTTo (margin_type =4 ans metoga ChangeBFParametersNextSession).
B aToM pexvme no 6pokepckoit hupme ANs KakAoro MHCTPYMeHTa PacCUmnTbIBAETCA NO3ULIMS Kak HETTO-CyMMa No3uLuii N0 3TOMY UHCTPY-
MEHTY Ha BCcex pasfenax 6pokepckoit hvpMbl, @ Takke yYnTbIBaIOTCSA BCe 3asBKU B COBOKYNHOCTU, MOJAHHbIE NO pasgenam 3Toi 6pokep-
CKOW hMpMbI; NO paccyuTaHHbIM Takum 06pa3om HETTO-NO3WLMAM U COBOKYMHOCTU BCEX 3asBOK NPOMCXOAUT onpefeneHne BenmunHbl Mo
no 6pokepckoli hupme.

Bce napameTpbl MapXvpoBaHus 6pokepckoii hrpmbl MOTryT HaCTpamBaTbCa YHaCTHUKOM KMpuHra (PacyeTHoW hupmoit) ¢ NOMOLLbIO Me-
Toga ChangeBFParametersNextSession.

CneyuanbHaa Bpokepckas dupma (Cneub®) — cneyyanbHblil Cy6-cHeT pacyeTHOro KoAa, aHasTorMYHbIA 06bl4HbIM GpokepckuM damp-
Mam, 1 NpegHasHayveHHbI 415 yyeTa cpecTB o6ecneyeHmns, BHECEHHbIX Ha PACcUETHbIV KOZ YHaCTHUKOM M(M/W) ero KMEHTaMu, U He y4n-
ThbIBaEMbIX Ha pasgenax 06bl4HbIX 6POKEPCKUX hrpM.

MHdhopmauys o pasmepe yunTbIBaEMOro 06ecneyeHuns JOCTynHa B OTYeTax.

Takxe y Kaxgoi Cneyb® cyliecTByeT oAVH pasgern, HasblBaeMblil TMKBUAALMOHHBIM pasgenom Crneubd. Mosvumm Ha NMKBUAALMOHHOM
pasgene MoryT co3fjaBaTbCsl TO/IbKO HA OCHOBaHUW CAENOK, 3aK/TH0HYaeMbIX KNMPUHTOBBLIM LEEHTPOM A/18 YPErynMpoBaHnsa HENCNOMHEHHbIX
YYaCTHUKOM K/IMPUHra 06s3aTtenscTs (Hanpumep, MapxumHanbHOro TpebosaHust N0 pacyeTHOMY KoAy). YUYacTHUK KnvpuHra (PacuetHas
dhvpma) He MOXET nofasaTb 3asBK/ C yka3aHWeM IMKBUAALMOHHOIO pasfjena 3a UCK/YeHNEM 3asBOK, Harnpas/ieHHbIX Ha YMeHbLUeHne
OTKPbITOl Ha pasgene No3uuum. Takke y4acTHUK KnupuHra (PacyeTHas dovpmMa) MOXeT nepeHocuTs nosuuuio (Metog TransferClientPosition)
C IMKBUAALMOHHOIO pasgena Ha pasgerbl Apyrnx 6pokepckux upm.

KnueHtckuii pasgen — cy6-cueT 6pokepckoit ovpmMbl. CUET HWKHEro YpPOBHS, PerucTpvpyemblii No 3asBke y4yacTHUKa. FABnseT-
CA NEepPBMYHbIM CYETOM, Ha KOTOPOM Y4UMTHIBAKOTCS 3asBKM, MOAAHHbIE YYACTHUKOM W(MNW) KIMEHTOM, 3ak/loYeHHble B pesyfbrare
HUX CAENKW, W OTKPbITble MO3WLMU — UMEHHO KMEHTCKMIA pasgen (KOof KAWeHTa) ykasblBaeTcsl B TpaH3akuUMsX 0ObABMEHUS 3asB-
K. Mo 3asBkam W NO3MLMSM, YUMTbIBAEMbIM Ha KIMEHTCKOM pasfene, onpegensercs BenuuvHa MO. MapameTpbl MapXupoBaHusi
K/IMEHTCKOro pasgena MoryT HacTpauBaTtbcsi ¢ nomoulblo metofoB ChangeClientParameters, ChangeClientParametersNextSession n
ChangeBFClientDefaultParametersNextSession.

B 63k-ochuce knmpuHroroli cuctemsl SPECTRA No KIMEHTCKUM pa3fenaM BeAeTcs yUeT CpeAcTB 06ecneyeHmnsi, BHECEHHbIX YHaCTHUKOM
n(unu) ero KNMEeHToM. MiHhopmaumsi 0 pasmepe yunTblBaeMoro o6ecrnevyeHns AOoCTyrnHa B OTYeTax.

2.6.1.1. MapxupoBaHue KasieH4apHbIX crnpesos

Map1poBaHue 3asiBOK MO KaJIEHAAPHBIM CNIPefaM Ha (blouepc (CBA3KY), a Takke No3uluii NPOTUBOMOJIOXKHOK HaNpPaBIEHHOCTW MO UH-
CTPYMEHTaM C pPa3HbIMW CPOKaMU UCMOSTHEHWS HA OAVH 6a30BbIl aKTUB (MEXMECSIUHBI CPEA) MOXET NPOUCXOANTL B ABYX PEXMMAX:

* nonyHeTTo — BenmymHa O onpegensieTca Ha ocHoBe 60ibLiero MO U3 MHCTPYMEHTOB, BXOAALLMX B CNpes;
* HeTTO — BennumHa 'O onpegenseTcs, UCXOAA U3 CTaBKM PaccoriacoBaHns LieH Ha MHCTPYMEHTBI, BXOAALLME B CNpes.
[lnsA pacueTHoro koaa Bcerga AelicTBYET PEXMM MapXMPOBaHWA KaneH4apHbIX CNPefoB HETTO.

[ina 6pokepcKoil MPMbl MOXHO U3MEHATb PEXVM MapXUpoBaHUsi KaneHaapHbIX CNpefoB TOMbKO, eC/IN pacyeT BennynHbl MO ans 6po-
KepCKoi hvpMbl NPOMCXOANT B PEXUME HETTO. B TakOM Cnyyae pexuM MapXupoBaHus KaneHAapHbIX CNpesoB onpeaenseTca napaMmeTpomM
calendar_spread_margin_type metoga ChangeBFParametersNextSession.

[NnA  KAMEHTCKMX pas3fenioB  MOXHO W3MEHATb PEeXVMM  MapXupoBaHWA KasieHAapHbiX CrpefoB C  MOMOLWb0  napameTtpa
calendar_spread_margin_type metoga ChangeClientParametersNextSession.

2.6.2. ToproBble TNMUTbI

Toprosble NMMMUTBLI OrPAHUUYNBAIOT BO3MOXHOCTb YYacTHMKa VI(I/II'II/I) €ro K/IMEHTOB 06bABATL 3a5BKN U OTKpbIBaTb NO3NLIMK Ha MNO3ULNOHHbIX
cyeTtax.
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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.

V3MeHWTb TOProBbIii IMMUT Ha Pacy4eTHOM KOAe MOXHO TONbKO NyTeM BBOAQ, BbiBOAA UM NepeBofa cpefcTB obecneveHus. JaHHble one-
paLun coBepLIalTCA Ha OCHOBaHUK MOPYYEHW, NogaBaeMbIX YHaCTHUKOM B K/IMPUHIOBYHO OpraHu3auuio, pacyeTHbIi Aeno3utapuii no-
CPeACTBOM COOTBETCTBYHOLLMX CUCTEM 3/IEKTPOHHOTO JOKYMEHTO060pOTa, a Takke B Apyrvie pacyeTHble opraHu3aumn (B ciyyae BHECEHUS!
cpeAcTB obecneyeHust). Takke BO3MOXEH NepeBoj CpeAcTB 06ecneyeHns, yunTbiBaeMbIX B POCCUICKUX Py6nsx, nyTem nx nepesoga me-
XAy cy6-cuetamm (6pokepckumMu dorpmamm, Cnenyb®) pacyeTHbIX KOAOB € NoMOLLbo MeToga ExchangeBFMoney.

ToproBble IMMUTbI MCMOMb3YHTCS A/15 PE3EPBUPOBaHIS OTPHLIATENbHOV BapUaLMOHHON MapXm, CmcaHusi C6opoB, CNIMCaHUS/3a4nCIEHMS
npemuu, pesepBupoBaHusi 0.

ToproBbIii IMMUT NO 6POKEPCKOV hMpPMeE NO YMOHaHUIO Takke, Kak 1 71 pacyeTHOro Kofa, onpeaensercs NCXoAs N3 CyMMapHOU OLEeHoY-
HOW CTOMMOCTU CpeacTB obecneyeHns, yunTbiBaeMbIX Mo pasfenam 6pokepckoli hupmbl. B kayecTBe cpefcTB 06ecneyeHuns MoryT 6biTb
poccuiickne py6nu, MHOCTpaHHaa BaslioTa W LieHHble Bymarn. TOproBbIlil IMMUT GPOKePCKoi hupMbl B TAKOM Cllydae MOXHO U3MEHSITh C
nomouypto Metoga ChangeBFMoney.

[ins 6pokepcKoi hrpMbl MOXHO M3MEHUTL PEXMM ONpefeneHns TOProBoro IMMUTA, CAeNaB ero HesaBUCMMbIM OT pasmepa cpeacTs obec-
neyeHuns1, yunTbiBaeMbIX Ha pasfenax 6pokepckoli vpmMbl. B Takom pexuvme TOProsbIii IMMUT GPOKePCKO chmpMbl 3a4aeTCs C MOMOLLbIO
MeToga ChangeBFLimit. Takxe TOproeblii IMMUT GPOKEPCKOl hupMbl MEHSETCA Ha pasmep Npubbiin Uamn ybbiTka, onpeaensiemMoro Bo
BpEMS BEUEPHEro KAMpuHra (BapuawloHHas Mapxa, npemusi, c6opbl).

Pexum onpegeneHus TOproBoro nuMMuta 6Gpokepckoli  hupMbl - onpefensieTca  napameTpom  limit_tied_to_money metoga
ChangeBFParametersNextSession.

Topro.bIii IMMUT Ha KNIMEHTCKOM pasfesie He 3aBUCUT OT pasmMepa CPeACcTB 06ecrneyeHns], yuuTbiBaEMbIX Ha 3TOM pazgene. [1s ynpasse-
HUS1 TOProBbIMY IMMUTaMM Ha KNIMEHTCKUX pasgenax ucnosnb3yetca metod ChangeClientMoney. OH o6ecneunBaeT cnegyolie BO3MOX-
HOCTU:

* YcTaHOBKa/U3MeHeHue/yfaneHe TOprosbIX IMMUTOB.
 ABTOMaTU4eckuii yueT pesynbTaToB TOProB KVEHTa B IMMUTAX B C/eAytoLLeli TOproBoii ceccum.

B obLem cnyyae 3asBka MOXET ObITb BbiCTaB/IeHa TO/IbKO NPK YCI0BUM, YTO Y BCEX TPEX YPOBHEN (KNMEHTCKOro pasaena, 6pokepckoi
h1pMbI 1 pacyeTHOro Kofa) TOProBble MMMUTBI AOCTATOUHBI AJ1A MOKPLITUS TpedyeMoit BennunHel MO. 13 6pokepckoit MpMbl 1 KNNEHT-
CKOro pasfena npoBepky A0CTATO4HOCTY TOProOBOrO SIMMUTA MOXHO OTMEHUTL C MOMOLLbI0 MeToAoB ChangeBFParametersNextSession v
ChangeClientMoney cOOTBETCTBEHHO.

[ns pacyeTHOro koaa OTKNUNUTL NPOBEPKY AOCTATOYHOCTU TOProBOro NMMMuTa (CpeacTs obecneyeHunst) HeBO3MOXHO.
2.6.2.1. EguHbIlii nyn o6ecneveHus

Ecnu pacueTHblii Kog, ABNSieTCA pacueTHbIM KogoM EfuHoro nyna, To Ha ero cy6-cueTax (pasgenax 6pokepckux dovpm u Crneub®) B 63k-
odpyce KIMPUHIoBoii cucTeMbl SPECTRA BMECTO CPeACTB 06eCTEUeHNs yUUTLIBAIOTCS NPOUIN aKTUBOB, NepefaBaenble B K/IMPUHIOBYHO
cuctemy SPECTRA U3 K/IMPUHTOBBIX CUCTEM (POHA0BOIO 1 BUTIOTHOTO PhIHKOB. [Mepeaaya npodusieil akTMBOB NMPOMCXOAUT Ha OCHOBaHUM
NOpyYeHUii y4acTHUKA KIMPUHTE, NOAAHHbIX B K/IMPUHIOBYKD OpraHM3aumio NoCPeiCcTBOM COOTBETCTBYIOLLMX CUCTEM 3/IEKTPOHHOTO [OKY-
MeHTooGopoTa. [MepeBog o6ecneyeHnst Ha GpoKepckyto hMpMy pacueTHoro koga EAnHoro nyna HEBO3MOXEH. MepeBog, npoduneit Mexay
GPOKEPCKUMY (hPMaMK Ha pPasHbIX PacyeTHbIX Kofax EAVHOrO nyna Takke HeBO3MOXEH.

B Toprosoii cucteme SPECTRA, npothuiv akTMBOB yYMTbIBAIOTCSH OHOBPEMEHHO KakK OLEHOYHAs CTOMMOCTb akTvBa C YH4eTOM 3Haka npo-
dnns (M3MeHseT TOProBbIil IMMUT) Y MO3ULMSA MO CNeLMabHOMY UHCTPYMEHTY (418 npocunsa py6ns no3vums He cosgaetcs). Mosmums no
cneunanbHOMY MHCTPYMEHTY CO34aeTCs Ha KNIMEHTCKOM pasgene bd, ecnv npodhunb 6bi1 NepeBefeH Ha 3ToT pasaesn, 6o Ha Cneuybd
(Kog, Knuenta 000), ecniv npochunb 6bIa1 NepeBeeH 6e3 ykasaHust KNMEeHTCKOro pasgena. [1a Kaxaoro aktvea, no KOTOpoMy MOXET ObITb
nepegaH npocunb, B Toprosoin cucteme SPECTRA cyLlecTByeT CBOV cneunasnbHblili MHCTPYMEHT - konnarepan (umeet cydpcpmke _CLT
B VIMEHW MHCTPYMeHTa). MNogasaTh 3a8BKM 1 3aknouaTb CAEKM N0 TakoMy UHCTPYMEHTY 3anpeLueHo. EAMHCTBEHHbIN cnoco6 nsmeHeHus
nosunumm No cneunasibHOMY MHCTPYMEHTY - 3TO NepeBo, COOTBETCTBYOLLEr0 NPodnAa akTBa B/U3 KNMpUHroBoi cucteMbl SPECTRA. Mpu
pacyete BenunumHbl MO Ha cyeTax/cy6-cyeTax yyacTHUKa NO3NLMS MO CNeLMasibHOMY MHCTPYMEHTY MapXupyeTcs aHasiorMyHo Nno3uuum no
dhbtouepcy Ha TOT e 6a30BblIli aKTUB.

B 0CTa/IbHOM YNpaB/ieHye BeNIMUMHol FapaHTuiiHoro o6ecneyeHrst U TOProBbIMU IMMUTaMM Ha Cy6-cueTax pacueTHoro koga EguHoro nyna
aHa/I0rMUYHO OBbIYHLIM PACUETHLIM KOAAM.

2.6.3. OrpaHMyY€eHUs Ha TOProBbie onepauumn u OoTKPbITUE NO3ULNIL ANA KIIMEHTOB

Cuctema SPECTRA npefocTaBnsieT BO3MOXHOCTb BBOAWTb AOMO/HUTEbHbIE OrPaHUYeHWst Ha NPOBeeHne TOProBbIX onepaLnii KNneH-
TOM, KOTOpble B cucTemMe (hopMynnpyroTCa Kak 3anpeTbl.

2.6.3.1. 3anpeTtbl - 06LME BO3MOXXHOCTHU

PeanusoBaHHbIii B cicTeme SPECTRA MexaHW3M 3anpeToB MO3BOJISIET 3aNpeTuTb KAMEHTY (Tpynne KIMEHTOB) nojaBaTb TpaH3aKuyum no
TOProBOMY VHCTPYMEHTY UM Fpymnne MHCTPYMeHTOB. O6LUMe NPpYHLMILI MEXaHU3Ma 3amnpeToB:

» 3anpeTbl HaKMa4bIBAKTCA Ha CTaHAAPTHOE NOAMHOXECTBO cyeToB: PP, B®, knneHTbl. Obpalltaem BHMMaHWe, 4To no P® B HacTosLwee
BpeMs 3arnpeTbl He UCMOJIb3YHTCS.

e 3anpeTbl NPUMEHSIIOTCA MO CAeayoLWMM NOAMHOXECTBaM TOProBbIX MHCTPYMEHTOB:
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0 OTAEeNbHbI (hbloYepc UK BCE ONLMOHbLI HA OfMH U TOT e 6a30BbIii UHCTPYMEHT;

O WHCTPYMEHTbI C 06LLMM 6a30BbIM aKTVBOM;

O NHCTPYMEHTbI TOpFOBOVI cekynu;

O BCE UHCTPYMEHTbI.

* 3anpeTbl MOryT UCMNO/1b30BaTLCA HE TO/ILKO aAMUHUCTPATOPaMu TOProB, HO 1 yYaCcTHUKaMU, UMELLIMMY COOTBETCTBYIOLLME NOTHOMOYNS.
MNpeaycmoTpeHbl Takke aBTOMaTUYeCKN BbiCTaB/IieMble 3anpeTbl.

« 3anpeTbl HAYMHAIT AeiicTBOBaTL cpasy Nnocse BbiCTaBeHNSA. [1A 3anpeToB He CyLLecTBYET BOSMOXHOCTY 3a4aHnsi UHTEpBasia UX npu-

MeHeHUA.

ATpuGYThI 3anpeToB

ATpUGYyT

OnucaHue

xprohibition_id

YHVKaNbHbIN MAEHTUdMKATOP 3anpeTa.

client_code Kop yyacTHuka. MoxeT cogepxathb 2, 4 unm 7 CMMBOJIOB B 3aBUCUMOCTY OT TOr0, Ha kakoe nog-
MHOXECTBO CHETOB PacnpoCTpaHsAeTca 3anpert.

initiator WHuumaTop 3anpeTa. 3HauyeHne onpefensieTca B 3aBUCYMOCTM OT YPOBHS /IOTMHA, BbiCTaBMBLLE-
ro 3anpet. MoXeT NpuH1MaTh crnegytolme 3Ha4eHns:
» 1-TnaBHblli Tpeiigep PO;
e 2 - AgmuHucTparop KLi;
e 3 - AgmuHuctpartop TC.
MapameTp 1cnonb3yetcs 413 onpeaeneHns Toro, AeicTBYeT N 3anpeT Ha NOTVH, NOoAAIoLLMiA
TpaH3akumio. Hike B Tabnuie npvBeaeHa MaTpuLa BAMSHWSA 3anpeToB OT PasHbIX MHALMATOPOB
Ha pas/IMyHbIe YPOBHM SIOTMHOB, NOAAIOLLMX TPAH3aKLUWIO.
O6pallaem BHUMaHWE, YTO BCe 3anpeTbl, BbICTaB/IseMble N0/Ib30BaTENIEM C MOMOLLBIO LLH030-
BbIX KOMaH, (CM. HXe), UMeloT nHuumnaTopa - ‘1 - FnasHbIli Tpeligep PO'.

section MpeHTudhmkatop cekumm. Micnonb3yertcsi 41 BbICTAB/IEHNSA 3anNpeTa Ha TOProB/It0 BCEMU UHCTPY-

MeHTaMu B cekuun. MOXeT NpUHMMaTh ClefyroLime 3Ha4YeHUs:
¢ 1- ®doHpoBas;

* 2 - ToBapHas;

e 3 - [leHexHas;

* 4 - MocaHeprobupxa, MOSENEX;

» 8- bupxa CI16, SPBEX;

* 9-SPBEX_OAOQ;

» 10 - NAMEX.

base_contract_code

Kop 6a30B0ro akTmea. 3anpeT BbICTAB/ISETCA TOIbKO HA UHCTPYMEHTbI, 6a3vpyoLLMECs Ha 3TOM
BA.

isin_id YHUKasbHbI YNCNOBOWN NAEHTUIMKATOP MHCTPYMeEHTa. Icnonb3yeTcs 4151 3anpeToB Ha TOpro-
B/1H0 KOHKPETHLIM UHCTPYMEHTOM.
priority MpuopuTeT 3anpeta. ABTOMATUYECKM BbIYUCNAETCA U3 NapamMeTpoB 3anpeTta (CM HUXeE).
group_mask BrToBas mMacka rpynn MHCTPYMEHTOB, MO KOTOPbIM AelCTBYeT 3anpeT. MOXeT NpuHMMaTh crie-
ayomne 3HayeHus:
* 0x40000000 - ®Lroyepcsbl.
» 0x80000000 - ONuUMOHbI.
type Tun 3anpeta. MOXeT NpUHMMAaTb CeayloLLmMe 3HaYeHUs:

* 0 - PaspeLueHbl BCe onepauuu. Vicnonb3yeTcs A1 TO4EYHOTO paspeLLeHns B Criydyae Haamums
60/1ee LWNMPOKOro 3anpeTa;

* 1 - 3anpeT Ha OTKPLITUE NO3ULNIA;

e 2 - 3anpert Ha BbICTaBneHune N06bIX 3a5BOK;

* 3 - 3anpert Ha OTKpbITME NO3UNLUIA Ha MPOAAXKY;
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OnucaHune
» 0x08 - 3anpeT 6pokepa Ha nofady Nopy4eHWin Ha JKcnpauuio;

ATpMoyT

» 0x10 - 3anpet naBHoro Tpeligepa P® Ha nogady nopyyeHuii Ha dkcnvpaumio. Ho emy camomy
- MOXHO;

* 0x20 - 3anpeT Ha 3anpoc noToka NnKBuAHOCTU 6e3 asTonoaTBepxaeHus (RFS);
* 0x40 - 3anpeT Ha 3anpoc notoka nukeugHocTu (RFS);
» 0x80 - 3anpeT Ha 3ak/IrUeHns cAeNkn Npu HeJoCTaToO4uHOM KomyecTse KOTpoBok (RFS);

¢ 0x100 - 3anpeT Ha 3anpoc NoToka JINKBUAHOCTU C OrpaHnvYeHnemM BpemMeHn XXn3Hn KOTMpoBOK
(RFS).

Tunbl 3anpeToB 0-3 ynopsgoyeHsbl No CTPOrocTy creayowmm o6pasom: 2> 1> 3 > 0.

is_Iegacy Mpu3Hak nonb3oBaTeILCKOro 3anpeta. MoXeT NnpuHMMaTh cnegyowme 3HayeHua:

+ 0 - 3anpeT 6bi BbiCTaBNeH AMUHUCTPATOPOM TOPrOB U KIMPUHTA N HE MOXET GbITb N3me-
HEH Mofb3oBaTenem;

» 1 - 3anpeT 6blin1 BbICTAB/IEH M0/Ib30BATESIEM U MOXET ObITb M3MEHEH CPEACTBaAMMU LLIIHO30BOI0
API.

Ta6n. 1. MaTpuya BNusiHMA 3anpeToB

YpoBeHb noruHa | Uhuumnatop CnaBHbI Tpeiipep PP ApmuHuctparop KL, AamuHuctpartop TC
Knuent + + +
B®P + + +
P®, Tpeligep + + +
P®, rnaBHbIii Tpeiiaep - + +

MpuoputeTsbl 3anpeTos

MapameTpbl TPaH3aKLMM MOTYT YA0B/ETBOPSTL HECKOBKUM 3anpeTam. [ onpeaeneHns adhhekTBHOO 3anpeTa OHW BCE COPTUPYHOTCA B
nopsiAKe NPUopUTETA U AECTBYHOLLMM BbIGUPAETCS 3aMPeT C MaKCUMasIbHbIM MPUOPUTETOM. MPUOPUTETLI PUKCUPOBaHLI U ONpeaensitoTcst
M0 COYETaHMIo NapaMeTpoB 3anpeTa, YeM Gosiee AeTaM3MPOBaH 3anpeT TEM BbiLLEe ero NpUopuUTeT. MNpropuTETL aBTOMATUYECKN BbIYUCIS-
I0TCS cMCTeMoli Ha 6ase napamMeTpoB 3anpeTa. MpeaycMOTPEHbI CrieayoLLMe NPUOPUTETLI (MEPeYnC/IEHbl B MOPSAKE OT MaKCUMasTbHOTO
nprvopmTeTa K MUHUMasIbHOMY):

Mpuoputer F'pynna cyetoB Fpynna MHCTPyMEeHTOB

9 KnueHTckuii kopg, WHCTPYMEHT, isin_id 1= 0

8 KnueHTcKuii kopg, BA, base_contract_code !=0

7 KnueHTckuii kog, BCE WHCTPYMEHTbI

6 Kog B® WHCTPYMEHT, isin_id =0

5 Koa B® BA, base_contract_code =0

4 Kog, B® BCE VHCTPYMEHTLI

3 Kog P® WHCTPYMeHT, isin_id != 0

2 Kog P® BA, base_contract_code =0

1 Koa P® BCE VMHCTPYMEHTbI

MNpuMeHeHue 3anpeToB
Hwke o4YeHb KpaTKo onucaH afiropruTM noucka aheKTUBHOTO 3anpeTa [/ 3asiBKu:

« [1Ns K&XA0r0 MHULMATOPa, BUSIIOLLETNO Ha NIOTVH, C KOTOPOro NofaHa 3asiBka (CM. Bbille onucaHue napametpa initiator), oTéupatoTcs Bce
3anpeTbl, OTHOCALUMECS K UHCTPYMEHTY U CEMU3HAYHOMY K/IMEHTCKOMY paszeny, yka3aHHOMY B 3asiBKe.

« Cpefy 3TOro MHOXECTBA 3aMpeToB BbIGMPAIOTCS 3anpeThbl ¢ HAMGO/bLIMM NPUOPUTETOM, & CPEAV HUX CaMblii CTPOTWii 3anpeT (CM. Bbllle
onvcaHvie napameTpa type).

« Cpefy 0TOGpaHHbIX MO KXA0MY VHULMATOPY 3anpeToB BbIGUPAETCS Camblil CTPOTWii 3anpeT, 6e3 yueTa npropuTeTa.

Takum 06pa3oM, Tak Kak 3anpeTbl NpeaHa3HaueHbl 4/ OrpaHUyeHrst onepauuii, To cpefiy 3anpeToB pasHbiX MHULMATOPOB BbIGUMpaETCs
Hambonee CTporuii. To ecTb, Aaxe afMUHUCTPATOP HEe CMOXET NPE0AO/ETL 3anpeT Ha 3asiBKM1, BbICTAB/IEHHbI MO BCEM MHCTPYMEHTaM Ha
B® (priority 4) KakuM-HUGYAb IOTVIHOM YPOBHS B®, UK 3anpeT Ha 3asiBKW, BbICTAB/IEHHbI N0 BCEM UHCTPYMEHTaM Ha BClo P® rnaBHbIM
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Tpeiigepom (priority 1). MoToMy YTO 3anpeT Ha 3asiBKM - 3TO CaMblii CTPOruiA 3anpet. Eciu ero ycTaHoBWA Apyroii MHMumMaTop, To 3anpet
MOXET 6bITb OTMEHEH (UMM NPEOAONEH 151 KOHKPETHOTO UHCTPYMEHTA W/MU KNIMEHTA) TOIbKO CaMUM MHULIMATOPOM.

NHTepdelicbl
3anpeTbl TpaHCAMpPYHTCA B LWt03e B Tabnuue prohibition notoka FORTS_PROHIBITION_REPL.

[lna ynpasneHus 3anpetamu B LWto3e npegycmoTtpeHsbl komaHabl FutChangeClientProhibit n OptChangeClientProhibit. MoxHo no koHkpeT-
HOMY K/IMEHTY (MO BCEM K/IMEHTaM), MHCTPYMEHTY (M0 BCEM MHCTpyMeHTam) uiun 6a3oBomy akTvBy (no Bcem BA) 3anpeTuTb OTKpbIBaTb
NO3NLMK U BbICTaBNATH 3as1BKM.

BbICTaB/IeHUe 3anpeToB (NpMMepbl KOH(Urypauum 3anpeTos)

N5 BbICTAB/IEHUS 3AMPETOB B LLU/O3e NPefyCMOTPEHbI KOMaH/bl, O KOTOPbIX GbI/I0 CKa3aHOo BbILLe. [pyU BbICTAB/IEHUM 3aMPETOB CeAyeT
o6palatb 0c060e BHUMaHMe Ha NX KOPPEKTHOE KOH(hUIypupoBaHue. HenpasuibHO NOCTPOEHHBIN 3anpeT MOXET NPUBECTM K BOHVKHOBE-
HUIO B CMCTEME HEOBOCHOBAHHO 6GOJILLIOMO KO/IMYECTBA 3anpeToB, YTO, B CBOK OYepesb, HEraTVBHO CKa3bIBAETCS HA NPOV3BOANTENBHO-
CTU BCeli CUCTEMbI YNPaB/IEHWS 3aNpeTaMy B LIesIOM, U MPEeXZe BCero A/1s Camoro rnosib30BaTesisi, BbICTaBUBLUErO HEKOPPEKTHBIN 3anpeT
(TopmMO3a Npw OTKPBLITVM MOTOKOB U OTTNPABKe KOMaHZ ynpasnieHus 3anpetamu). Hanpymep, BMECTO TOro, 4TOGbl CTaBUTb MHOFO 3arnpeToB
MO NOYTU KaXXAOMY KNMeHTy B®, HaMHOro aghcheKTMBHEe BbICTaBUTb OAVH O6LLMI 3anpeT no B®, a No HyXHbIM K/IMeHTaM BbICTaBUTb CO-
OTBETCTBYOLLME pa3peLleHusi. Hyke nprBeAeHbl NpUMepbl KOH(IUTypaLym 3anpeToB B pas/iniHbIX CUTyaLmsix. [pMBOAVIMbIE B CLEHAPUSIX
KOHChUrypaLum no3BositoT MYHUMM3MPOBATb UTOFOBOE KOSIMUYECTBO 3arnpeToB.

I. Mpumepsbl 3agaHns 3anpeTos, Korga Bce KMEHTbl UMEIOT OfiMHaKoBbIE Npasa.
1. 3anpetuTb Bce onepauun no n BA (cnuncok 3anpelyeHHbIx BA). n < 0.5*M, rae M — o6Lee konuyecTso BA.

» CraBsaTcsa n 3anpetoB b® Ha BA. Tvn 3anpeTa - state=2 (3anpeT Ha BbICTaB/eHne MobbIX 3asBOK), NPUOPUTET 3anpeTa - priority=5
(Kog B® / BA, base_contract_code != 0).

[ob6aBneHne HoBoro BA, BXoAsLLEero B Cncok 3anpeLLéHHbix BA, TpebyeT SBHOMO BbICTaB/IEHUS 3anpeTa.
[Jlo6asneHne HoBOro BA, He BXOAALLErNO B CNNCOK 3anpeLéHHbiX BA, He TpebyeT BbiCTaB/EHNS HOBOIO 3anpeTa.

2. 3anpeTnTb BCce onepaumu no n BA (cnucok 3anpeweHHbix BA). n > 0.5*M, rge M — o6Luiee konnyectBo BA. CueHapwuii oTimyaercs ot
npefbiAyLiero COOTHOLIEHEM MeXy KOMMYECTBOM 3arpeLleHHbIX 1 paspeLleHHbIX BA.

» Crasutcs 3anpeT b® Ha Bce BA. Tun 3anpeta - state=2 (3anpeT Ha BbICTaB/eHune MiobbIx 3asBOK), NPUOPUTET 3anpeTa - priority=4
(Kog, B® / BCe UHCTPYMEHTBI).

» CraBsTcs M-n paspelueHunin B® Ha paspeLueHHble BA (06paTHOro MHoXecTBa K 3anpeLleHHbIM BA). Tun 3anpeTa - state=0 (pa3pe-
LUeHbl BCe onepauun), npuopuTeT 3anperta - priority=5 (Kog B® / BA, base_contract_code != 0).

[lo6asneHne HoBoro BA, BXoAALLErO B CNNCOK 3anpeLléHHbiX BA, He TpebyeT BbICTaB/eHus 3anpeta.
Jlo6aeneHne HOBOro BA, He BXOAALLErO B CNNCOK 3anpeLyéHHbIX BA, TpebyeT BbICTaBNEHVSA NO HEMY pa3peLleHus.

Il. MpuMepbl 3afjaHua 3anpeToB, KOrAa KIUEHTbI AENATCA Ha ABe IPyNbl: KBA/IM(ULMPOBAHHbLIE UHBECTOPbI Y HEKBA/IM(IULMPOBAHHbIE
MHBECTOPbI.

Konunuectso KBaJ'II/ICbI/ILWIpOBaHHbIX VHBECTOPOB = M. Konnyectso HeKBaﬂVI(*)VILWIpOBaHHbIX NHBECTOPOB = N.

HekBannguLmMpoBaHHbIe MHBECTOPbI AO/MKHLI UMETbL A0CTYN TONLKO K BA 13 rpynnbi L. KBannduumpoBaHHbIe MHBECTOPbI UMEKOT A0CTYN
KO BceM BA.

1. PaspelwmnTb HeKBaIMIMLMPOBAHHBIM MHBECTOPOM TOProBaTb TO/bKO Mo BA 13 rpynnsl L 1 3anpetutb no octanbHbiM BA. KBanudm-
LPOBaHHbLIM MHBECTOPOM paspeLunTb TOproBarb No Bcem BA. m < n - KBayIMMLMPOBaHHbIX NHBECTOPOB MEHbLLE.

» Crasutcs 3anpet b® Ha Bce BA. Tun 3anpeTa - state=2 (3anpeT Ha BbICTaBneHne niobbix 3as8BOK), NPUOPUTET 3anpeTa - priority=4
(Kog, B® / BCe UHCTPYMEHTBI).

» CraBsTcs paspeluenuns b® Ha BA u3 rpynnbl L. Tun 3anpeTa - state=0 (pa3peLLeHbl Bce onepauun), NpuopuTeT 3anpeTa - priority=5
(Kog B® / BA, base_contract_code != 0). T.e. 6yaeT pa3peLleHo BceM KnneHTam bo.

» CraBaTca paspelleHus KsamuumposaHHbiM nHBecTopam B® Ha Bce BA. Tun 3anpeta - state=0 (pa3peLueHbl BCe onepawun),
npvopuTeT 3anpeTa - priority=7 (KNneHTCknii kog, / Bce MHCTPYMeHTbI). T.e. 6yAeT paspeLleHo TOMbKO BCeM KBa/IMhMLIMPOBAHHbLIM
nHsectopam 6&.

[Jlo6aBneHne HOBOrO KBaIMULIMPOBAHHOIO NHBECTOPA, TPpebyeT BbICTaBUTb N0 HEMY paspeLleHue.

Jo6aBneHne HOBOro HeKBaIM(ULIMPOBAHHOTO HBECTOPA, He TPebyeT U3MEeHeHWIA B 3anpeTax.

2. Pa3pelwmnTb HeKBa/IMPULMPOBaHHBIM MHBECTOPOM TOProBaTb TOMLKO Mo BA 13 rpynnbl L 1 3anpeTtuTb No ocTasibHbIM BA. KBanudu-
LpOBaHHbLIM MHBECTOPOM pa3peLunTb TOProBaTb No Bcem BA. m >= n - keaMPULMPOBaHHbIX NHBECTOPOB 60bLue. CLueHapuii oTn-
yaeTcs OT NpefpblAyLlero COOTHOLLIEHNEM MEXAY KOMMYECTBOM KBa/TMOMLIMPOBAHHbIX W HEKBA/TMDNLIMPOBAHHbLIX VHBECTOPOB.

» CraBsaTcsa 3anpeTbl HekBaMuumposaHHbiM nHBecTopam B® Ha BA, He Bxogslme B rpynny L. Tun 3anpeTa - state=2 (3anpeT Ha
BbICTaB/IEHVE NTHOObIX 3asiBOK), NPUOPUTET 3anpeTa - priority=8 (KnueHTckuii kog, / BA, base_contract_code != 0).
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[o6aBneHre HOBOTO KBA/IM(ULMPOBAHHOIO MHBECTOPA, He TPeGyeT M3MeHeH!ii B 3anpeTax.
Jo6aBneHre HOBOTO HEKBA/TN(MLIMPOBAHHOTO UHBECTOPA, NOTPEBYET BbICTABUTHL 3ampeT.
3anpeTbl ¢ N0/Ib30BaTe/IbCKUM MPUOPUTETOM

CvicTema NpeAocTaB/sieT BO3MOXHOCTb BbICTAB/ISATL 3aMpeTh! C yKazaHHbLIM M0/1b30BaTesIeM NPUOPUTETOM, NPUYEM, 3TOT NPUOPUTET ByaeT
BbilLE YeM Te, YTO YCTaHaB/IMBAOTCA CUCTEMOI aBTOMaTuyecky (nproputeT ¢ 1 no 9). Takas BO3MOXHOCTb MO3BO/ISIET Goniee MMOKo Ha-
CTpavBaThb CLeHapuu KoHurypaLlmy 3anpeToB. MpesycMoTpeHb! CeaytoLLmne NpUopUTETbI:

10 — Nonb30BaTeNbCKNIA NPUOPUTET HU3KWIA;
* 11 — nonb3oBaTeNbCKU NPUOPUTET CPEAHUIA;
* 12 — nonb3oBaTenbCKuii NPUOPUTET BbICOKUIA.

[lnsa BbicTaBNEHWSA 3aNpeToB € N0/1b30BaTENLCKMM NpuopuTeTom B KoMaHabl FutChangeClientProhibit u OptChangeClientProhibit so6asne-
Ho none client_priority (i4), koTopoe npuHUMaeT 3HaueHune 10, 11 unm 12 (HU3KkKin, cpefHuiA, BICOKMIA). Ecniv B KoMaHAe B none client_priority
ykazaHo 3HauyeHue 10, 11 nnu 12, To BbiCTaBNAAETCA 3anpeT C ykasaHHbIM Mo/1b30BaTeNbCKWIA NproputeToM. Ecnv nonb3oBaTenbCkuii npu-
OpUTET He ykasaH, TO NpUMopuTEeT ByfeT yCTaHOBEH aBTOMAaTMYeckn, B COOTBETCTBUM C NapameTpamu 3anpera.

2.6.3.2. ABTOMaTnyeckue 3anpeTbl

Kpome 3Toro B cucTeMe NpeaycMoTPeHO aBTOMATMYECKOe BbICTAB/IEHWE 3aNpPEeTOB Ha OTKPLITUE MO3WLMIA UKW BbICTAB/IEHNE 3asiBOK MpU
06Hapy>eHuM 60/bLLIOTo OTpULIATE/IbHOTO TOPrOBOro IMMUTA. [/151 yNpaBneHus 3anpeTtamu UCnosb3yeTcs cefytoLimnii Habop NapaMmeTpoB:

 Pr_state - dpnar aBTOMaT4eCcKoro BbiCTaB/ieHUs 3anpeToB; 0 - He BbICTAB/SATb 3anpeThl, 1 - BbICTABNSATL 3anpeTh.

+ Pr_type - Tun 3anperta; 0 - 3anpeT Ha OTKPbITUE NO3ULKIA, 1 - 3anNpeT Ha BbICTABMEHNE 3as1BOK.

* Pr_coeff - noBbiWwatoLwyii KO3PULMEHT; NOOXNTENbHOE APO6HOE UMC/IO C TOUHOCTBLIO A0 ABYX 3HAKOB Noc/e 3ansiToi.

+ Del_ord - hnar aBTOMaTM4ECKOro CHATUSA aKTUBHbIX 3asIBOK NPU yCTaHOBKe 3anpeTa; 0 - He CHUMATb 3as1BKM, 1 - CHUMATb 3asiBKU.

MapameTpbl ycTaHaBNMBAKOTCS YY4aCTHUKOM KNMpWHra Ha yposHe B®. MpeaycmoTpeHo ABa Habopa napameTpoB: NMPUMEHAEMbIX ANS K-
eHToB b® 1 npumeHsiembix 41 Bceli B B coBoKynHOCTW.

YcTaHOBKa NapameTpoB NPOU3BOAUTCS HA OCHOBAHWM MOPYYEHUI YYaCTHMKA KIMPUHTA, NOAaHHbLIX B KIIMPUHIOBYIO OpraHu3aLmio nocpes-
CTBOM COOTBETCTBYIOLLMX CUCTEM 3/IEKTPOHHOIO AOKYMEHTO060pOTA. MPUMEHEHWE NapaMeTPOB NPOUCXOAUT B GAVDKAWLLMIA KNVPWHT, Npu
YC/MIOBMM YTO NOpyYeHMe NoJaHo He No3gHee 1 yaca o Hauana KnpuHra.

YcTtaHoBKa 3anpeTos. Mocne pasaBuKkKn N1aHoK BEeYHEPHEro Y NPOMEXYTOYHOIO KNNPUHIa aBTOMaTUYeCKN BbICTaB/IAETCA 3anpeT no cemu-
3Ha4YHOMY K/IMEHTCKOMY pasgeny uim b®, ecnn oAHOBPEMEHHO BbINOHAKTCA YCN0BUSA:

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

, Toe
 Limits_set — donar npoBepKn KNIMEHTCKOTO IMMNTA;

+ Trade_limit — TOprosbIii NMMUT, BKIKOYAOLLMIA B cE6S AEHBIU 1 3a/10TU C YYETOM KO3(h(PULMEHTA IMKBULHOCTY;
» FreeMoney — cBo6ogHble cpeAcTBa No KANeHTCKoMy pasgeny nnv bo.

Tun 3anpeTa onpeaensietca napameTpom Pr_type. Ecnu napametp Del_ord=1, To npu BbiCTABMEHUM 3anpeTa aBTOMaTUYeCKU CHUMAKTCS
BCE aKTVBHbIE 3asBKU. MNPOBEPKU Ha YpoBHe B® 1 KAnMeHTa OCyLLECTBNSIOTCS HE3aBUCKUMO.

CHATVE 3anpeToB. YCTaHOB/EHHbIE 3anpeTbl He MOTYT 6bITb HAMPSMYI0 CHATLI GPOKEPOM, OHV CHUMAIOTCS aBTOMAaTWYECKV NPy yCTpaHeHun
NPVYMH K HUM MpuBeALUnX. Kaxaylo MUHYTY NPOM3BOAMTCS MPOBepKa, Nocse KOTOPOI 3anpeTbl CHUMAtOTCA, eCv COBMI0AEHO OfHO M3
YC/0BWiA:

FreeMoney >0
Pr_state =0
Limits_set =0

Mpumep. Mpwy 3anpeTe Ha OTKPbLITME MNO3ULIMIA KNTMEHT MOXET CaM CHSATb 3asiBKW/3aKpbIThb MO3ULIMIO, BbI3bIBAIOLLYHO YBENMYEHHOE TPeboBaHve
K rapaHTuitHOMy obecneyeHunio. MakcMmym Yyepes MUHYTY Noc/ie 3TOro 3anpeT OyAeT CHAT aBTOMaTUYecKu.
CHsITUe 3anpeToB He paboTaeT BO BpeMsi HOUHbIx onepauuii (00:00 - 09:00), gaxe ecnu B 3To Bpemsi TC foCTynHa A1t USMEHEHUS IMMUTOB.

Mo ymonuaHuio ans Bcex B® aBTOMaTUYECKOE BbICTaB/EHUE 3anpeToB OTKUeHO (Pr_state=0).
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2.6.4. NepeHoc no3uuuii (06sa3aTenbLCTB)

B pamkax ofHoi PacuyeTHoi ®1pMbl BO3MOXEH NepeHOC No3nuuii ¢ ogHoW kneHTa Bpokepckoi ®rpMbl Ha Apyroro knveHTa bpokepckoi
PUPMBI.

MepeHoc No3uuuii ¢ 04HOTO Kofa pasfena yyeta no3uuuii Ha Apyroli ocyLLecTBIseTcs nyTeM nofayn YUYacTHUKOM KvpuHra B TOprosyto
CUCTEMY HOBOIA TpaH3aKLmK.

MpoBepkn BO3MOXHOCTY NoJauy TpaH3akuuy Ha nepeBos No3nLmMii — Takme Xe, Kak npu nogaye 3assku. [JononHUTENBHO NpoBepseTcs,
4YTO B MOMEHT MOAaumn TpaH3akumm 06bEM nepeHoCcMOol NO3NLMK He nNpeBbiaeT 06bEMa COOTBETCTBYIOLLEN NO3NLUW, YUMTbIBAEMON Ha
pasgene-ncTouHVKe; TaKkke Npy nepesoje No3uLMiA C OAHOTO KNIMEHTCKOTO pasaena pernctpa yyeta nosvuumin Ha gpyroii UHH/nacnoptHble
[LaHHble, 3aKpen/ieHHble 3a TakMMKU pasgenamy pernctpa yyeta nosuumi, Ao/MKHbI coBnagatb, B TOM uncse no pasgenam Obo.

TexHU4eckn nepeBog, No3nLmMii ohopMaseTCs Kak caenka no nokynke (Mm Nnpogaxke) ¢ pasgena-ucToyHrnka v npogaxe (MOKymnke) no pas-
[Aeny-npUemMHVKY, 1 IopuanYecky caenkoii He sensetca (nogpobHee — cM. pasgen Tunbl caenok, hopMypyemMble Npu UCNONHEHWUN U UCTe-
YeHnn hbloYepcoB 1 OMNUMOHOB). MepeBog NO3MLUMI TpaHCMPYETCA 1 B LWo3e, 1 B oTyeTax (f04/004).

2.6.5. NMpuocTtaHOBKa TOProB AJ1 pacluMpeHust TMMnUTa KonieéaHui LeH caenok

[MprocTaHoBKa TOProB A/ pacluvpeHns numnta Kone6aHuii LleH CAEeNoK OCYLLEeCTB/AeTCA B COOTBETCTBUN C "lMoNoXeHNeM O nopsake

YCTaHOB/EHUS! U U3MEHEHVSI IMMWUTOB KonebaHuii LieH cAenokK 1 0 Npoueaype NpUHYANUTENBHOTO 3aKpbiTus Mo3nupmii” (MpunoxeHne &5 k

MpaBuiaM ocyLLecTB/IEHUS KIIMPUHIOBOI AESTENBHOCTM Ha PbIHKE LIEHHBIX GyMar, CPOYHOM PbIHKE U BaJTOTHOM PbIHKE).
C TexHU4ecKoii ToUKM 3peHust Npy NPUOCTaHOBKe TOProB B cucTeMe SPECTRA Npou3BogsTcs creayolye geiicTums:

* [pu HacTynieHun ycnoBwii 41t NPUOCTAHOBKM TOProB Mo KakoMy-/1M60 6a30BOMY akTuBy, TOPr1 No aToMy 6a30BOMY akTUBY NpuocTa-
HaB/MMBalOTCS.

* AZMMHVCTpaTOpamMmn TOProB PacCYUTLIBAKOTCS HOBbIE PaCLUMPEHHbIE IMMUTbI KonebaHuii LieH.

* [Mpoun3soauTtcs nepecyeT obecneyeHns nNo BCem No3nLusm no 3Tomy 6a30BOMY akTvBy (MpW paclunMpeHuy TMMUTOB obecneyeHne yBe-
nmymBaeTcs).

* [locne 3aBepLueHns pacyeta obecneyeHusi TOpPrn eule HeKoTopoe BpemMsa He BO306HOBNAKOTCS, YTOObI AaTtb BO3SMOXHOCTb y4aCTHUKamM
yOAUTUTb 3aABKN.

» Bo306HOBNEHNE TOpPros B HOpMaJ/IbHOM pexunme.

[aHHble faeicTBMA CONPOBOXAAKTCSH PACCLIIKON  aAMUHUCTPATOpaMu TOProB COOTBETCTBYIOLMX YBEAOMIEHWA (CM. Tabnuuy
sys_messages notoka FORTS_REFDATA_REPL):

* MpeaynpexaeHne o TOM, 4TO EC/MN LiEHbI HE N3MEHSATCS, TO Yepes onpee/ieHHoe BpeMsi NPOM30/AeT NPMOCTaHOBKa TOProB N0 TaKOMY-TO
WNHCTPYMEHTY.

YBefomneHve o0 TOM, 4TO NPMOCTAHOBKA TOProB peaslibHO Npov3BeAeHa.

YBefomneHve o Tom, 4To obecneueHune nepecynTaHo, MOXHO yaasiATb 3aABKWU.

YBefomneHve o BO306HOB/IEHUN TOpros.

2.6.6. MH(hopMupoBaHMe yHaCTHUKOB O NMPOrHO3UPYEMbIX 3HAYEHUsIX PUCK-NapameTpoB

B cucTeMe peann3oBaH CepBUC MHDOPMUPOBAHUS YYACTHUKOB O MPOTHO3MPYEeMbIX 3HAYEHUsIX puck-napameTpoB (cepsuc ForecastiM).
CepBuC C 3a/jaHHOi NepPUOAUYHOCTLI0 NPOM3BOAUT pacyeT 06ecneyeHunsl, KOTOpoe Mor/o Gbl GbITb B C/lyyae PasaBUXKY IMMUTOB, N TPaHC-
JIMPYET 3TN AaHHble YYacTHUKaM. AITOPUTM pPaboThl cepBuca:

+ C NepuoanyHOCTbLIO pa3 B MUHYTY aHa/IM3MPYeTcsl COCTOsSIHME PbIHKA N0 UHCTPYMEHTaM U WLLYTCS Te, Mo KOTOPbIM Yepes HeKoTopoe
BPEMS BO3MOXHA Pa3fBvkKa JIMMUTOB (HaxoxaeHue Ha nnaHke 6onee X MUHYT).

» Ecnu Takne MHCTPYMEHTbI €CTb, MPOU3BOANTCSA NepepacyeT ob6ecneyeHns nNo KAMeHTCKUM nopTdensim. Puck-napameTpbl N0 UHCTPYMEH-
TaMm Ha nnaHKe ycTaHaB/MBAKOTCS B COOTBETCTBUM C NpeAnonaraeMoii pasaBuikKoi.

» PaccuutaHHble feHbr TpaHcAMpyoTcs B notoke penavkm FORTS_FORECASTIM_REPL, Tabnuua part_sa_forecast.

» ECnu cocTosiHMe pbIHKa M3MEHW/OCH, U MOTEHUMasIbHAA Yrpo3a pasiBKkKu ucuesna, i pasfsukka coctosisiacb, pacyeT u TpaHcs-
LM MPOrHO3MPYEMbIX 3HAYEHWI PUCK-NapamMeTpoB NpekpaLlaoTcs, @ NpUciaHHble paHee AaHHble CYMTaTC HeBaUIMAHbIMK (pacchliika
CLEARDELETED ¢ MakCcMmasibHO BO3MOXHbIMU PEBVXEHAMM MO Tabnuue ¢ NPOrHO3HbIMW 3HAYEHUSAMM).

Ecnu B TeueHue OfiHOV TOProBOI ceccuy Mo UHCTPYMEHTY Yxe ABaxAbl NPOBOAWIACH Pa3fBudkka IMMUTOB, TO B 3Ty TOPrOBYIO CECCUIO
pacueT 1 TPaHCNSLMS NPOrHO3HbIX 3HAYEHUI PUCK-NapPaMETPOB N0 UHCTPYMEHTY GO/IbLUE HE BbINO/HAETCS.

2.6.7. BNOKMpPOBKa GPOKEPCKOI YacTy K/IMEHTCKOro c6opa

Cunctema SPECTRA npefocTaBnsieT BO3MOXHOCTb 6/10KMPOBKM GPOKEPCKO KOMUCCUM Ha CTOPOHE GUpxK. 3abn0KMpoBaHHAs KOMUCCUSE
yUMTbIBAETCA Ha K/IMEHTCKOM pasgene, ymeHbllas cBo60AHble cpefcTBa knveHTa (money_free) Ha BennyMHy 3a6/10KMPOBaHHON YacTu.
BnokvpoBKa OCyLLEeCTBNAETCS B TEYEHME TOProBOi Ceccun, B BeHepHUiA KNMPUHT 610KMpOBKa copacbiBaeTcs.
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Bpokepckasi KOMUCCHS ONpeaensieTcsl CeayoLwyM 06pasoMm:

broker_fee = N X max (lower_fee, min (upper_fee, round (multiplier X ex_fee/N, 2) + additive))

, Toe
* N — KO/IMYECTBO KOHTPAKTOB B CAESIKE;

* lower_fee — MMHMMaNIbHO BO3MOXHAs CyMMa OPOKEpPCKON KOMUCCUMN 3a OAMH KOHTPAaKT;
* upper_fee — MakCMMasIbHO BO3MOXHasA CymMMa 6pOKePCKOli KOMUCCUK 38 OAWNH KOHTPAKT;
* multiplier — mynsTUNAXKATOP K CyMMe BMPXXEBOro 1 K/IMPUHTOBOTO cbopa;

» ex_fee — cbop 3a caenky (KMMPUHroBblli + GUPXEBOI);

* additive — noctosiHHan fobaska 3a OfMH KOHTPaKT.

MapameTpbl lower_fee, upper_fee, multiplier n additive 3aaatorcsa 6pokepoM ¢ nomoLLblo KoMaHabl SetBrokerFeeParamNextSession. MNa-
pameTpbl MOryT yCTaHaBNMBaTb Kak NSl OTAENbHOIO KAMeHTa, Tak U A5 BCeX KNMeHToB b® ogHoBpeMeHHO. MprMeHeHne 3afaHHbIX
napameTpoB MPOWCXOAWT B CNeAytoLLylo TOProByko ceccuio. 3afaHHble Nonb3oBaTesnieM napameTpbl TPAHC/IMPYIOTCA B LUI03€ B NOTOKe
FORTS_BROKER_FEE_PARAMS_REPL.

Hanpumep, 6pokep Bcerga 6epet NosoBuHy GUpPXeBO komuccun - Torga multiplier = 0.5, additive = 0, lower_fee = 0.01, upper_fee = inf.
Mnu 6pokep bepeT Bceraa 2 pybns 3a noboii KOHTpakT - Torga multiplier = 0, additive = 2, lower_fee = 2, upper_fee = 2.

Bpokepckas komuccusi TpaHC/IMpyeTcs B LWTo3e B Tabnuue part notoka FORTS_PART_REPL (cymmapHO Mo KNWEeHTY), a Takke B NOToKe
FORTS_BROKER_FEE_REPL (B pa3pese cAenok).

2.6.8. NMoppepxka orpuuarenbHbIX LeH B SPECTRA

B cucteme SPECTRA peann3oBaHa nogaepxka oTpuLaTenbHbix LeH, obecneymBatoLLias KOppekTHOE NoOBeAEHME CUCTEMBI B Clyvae yxoaa
LieH hbloYepcoB 1 CTPaiikoB OMNLMOHOB B OTpULATENbHYHO 30HY B XOA€E TOProB UAW B pe3yrnbTaTe KavpuHra. Jns kaxaoro 6a3oBoro aktmea
BO3MOXEH OfVH U3 [1BYX PEXNMOB MOALEPXKKN OTpULaTeNIbHbIX LiEH:

* PeXu1M, Npy KOTOPOM LieHbl (hbloYepcoB 1 CTPalikv ONLMOHOB He OrpaHnyeHbl - B 3TOM PeXuMe B CUCTEME A0MYCTUMbI OTpULATE bHbIE
1 HyneBble LeHbl (hbloYepcoB 1 CTpaiiki ONUMOHOB, a A4S LLEHO06pa30BaHNst OMLMOHOB, pacyeTa BONMaTUILHOCTY Y PUCKOB UCMOSb3Y-
eTcsi Moaenb baulenbe, MM60 CKOPPeKTUpoBaHHast Moaenb Baka-lloyn3a, yuuTsiBatoLwas ToMbKo BHYTPEHHIOK CTOMMOCTbL OMLMOHA B
oTpuLaTesIbHOM AyanasoHe.

* PeXu1M, B KOTOPOM LieHbI (hb0YEPCOB U CTPAKOB OrpaHnyeHbl MOMOXUTENbHBIMW 3HAYEHUSIMU - B 3TOM PEXMME OTpULIaTENbHbIE LEHBI B
X0fie W B pe3ynbTaTe TOProB He MOryT 06pa3oBaThbCs, a /15 LieHoo6pa3oBaHUsl OMNLMOHOB UCMOSb3yeTcs Mogenb Bnaka-Loynsa (nmM6o
Ballenbe B kayecTBe anbTepHaTVBbl). OfHAKO, B TAKOM peXxMe BO3MOXHO PYYHOE yKazaHne oTpULaTeNbHOM LeHbl UICNOMHEHNS W/unn
VHAVKATVUBHOI TEKYLLEel PbIHOYHOM LieHb! (CM. HIDKE), B C/lydae COOTBETCTBYOLLEro pewleHnst HKL,. Mpu 3ToM Bce paBHO COXpaHsieTcsi
OrpaH1yeHre Ha NONIOXUTE bHbIE 3HAYEHVSI TOPTOBbIX LieH (ob0YepPCOB U CTPAKOB OMLOHOB.

Pexum pa6oTbl 1 MOAE/b LIEHO06pa30BaHNs ONLMOHOB 3aa0TCs Ha ypoBHE BA (6a30B0Oro KOHTPaKTa) 1 AeCTBYIOT HA BCE MHCTPYMEHTBI
JaHHoro BA. MepeksiioueHne pexumMoB U MOZENN LIEHO06pa30BaHKs ONLMOHOB BO3MOXHO BO BpeMsi knnpuHroBoii ceccun (MK nnm BK).
[Ns 3aaHnsa pexuMa v prck-MOAeNu NCNosb3yTCs criefytolve napameTpbl 6a30BOro KOHTPaKTa:

* negative_prices - NpuU3HaK orpaHNyeHUss OTpMLIATENbHbIX LeH: 1 — LieHbl (hbloYepcoB 1 CTPaiikm He orpaHuyeHbl; O - LeHbI (hbloYepcoB
1 CTpaiikn orpaHu4eHbl NOIOKMTENBHBIMU 3HAYEHUSIMU.

» option_model - mogensb LeHoobpa3oBaHust onumoHoB: 1 — mogens bawenbe; 0 - mogens Bnaka-LUoynza.

3HauyeHuns napaMeTpoB TpaHCAMpPYHOTCA B Wito3e B notoke FORTS_REFDATA_REPL B Tabnuuax fut_vcb/opt_vch.

B pexume 3anpeta oTpuuartenbHbIi LeH (negative_prices=0), B c/lyyae cooTBeTcTBYytoLLero pewleHns HKLL, gonyckaeTcs yctaHaBnnsaTth B
PYUYHOM pexnme MHAMKATUBHYIO TEKYLLYH PbIHOYHYIO LieHy, TpaHcimpyemyto B notoke FORTS_COMMON_REPL. OT 3T0i LieHbl 3aBUCUT
MHAVKaTMBHAA Tekylllaa BapuaLlnoHHaa Mmapxa, TpaHcimpyemas B notoke FORTS_VM_REPL, u TekyLlasa TeopeTuyeckas LeHa onuuoHa,
TpaHcnvpyemas B notoke FORTS_VOLAT_REPL. [1na vHAuKauum Toro, 4To Tekylas pbIHOYHAsA LeHa 15 (bloyepca ycTaHoBNEHA B
PYyYHOM pexumMe, UCMosb3yeTcs napameTp:

 price_assigned_by_admin - npu3Hak ycTaHOBKM TEKYLLEWH PbIHOYHON LieHbl AAMUHUCTPATOPOM TOPrOB.

Monsi TabnuL, TOProBoro MHTepdeiica, rae B pexvMe oTpuuatenbHbIX LeH (negative_prices=1) BO3MOXHO NosiBNeHUe 0TpULATEbHbIX 3Ha-

YeHuii:

MoTtok Ta6nuua Mone OonucaHve
FORTS_TRADE_REPL orders_log price LleHa B 3asBKe
FORTS_TRADE_REPL orders_log deal_price LleHa 3ak/1H04eHHOI CAenkn
FORTS_TRADE_REPL user_deal price LleHa 3ak/1t4eHHO caenkn
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MoTtok Ta6nuuya Mone OnucaHve
FORTS_ORDLOG_REPL orders_log price LleHa B 3aaBke
FORTS_ORDLOG_REPL orders_log deal_price LleHa 3ak/1H04EHHOI CAenkn
FORTS_USERORDERBOOK_REPL |orders price LleHa B 3asBke
FORTS_ORDBOOK_REPL orders price LleHa B 3asBKe
FORTS_COMMON_REPL common best_buy LieHa nyuiieii 3aBKv Ha NOKYMNKY
FORTS_COMMON_REPL common best_sell LleHa nyuLieli 3asiBKM Ha Npofaxy
FORTS_COMMON_REPL common open_price LleHa oTKpbITUA
FORTS_COMMON_REPL common close_price LleHa 3akpbITus
FORTS_COMMON_REPL common price LieHa nocnefHeit coenku
FORTS_COMMON_REPL common min_price MuHUManbHas LeHa
FORTS_COMMON_REPL common max_price MakcumasnbHas LeHa
FORTS_COMMON_REPL common avr_price CpefHeB3BeLLEeHHas LeHa
FORTS_COMMON_REPL common settlement_price_open PacueTHas LeHa npeaplaylueli ceccum
FORTS_COMMON_REPL common market_price TekyLlas pbiHOYHasA LeHa

MoTOKM  arperMpoBaHHbIX —CTakaHoB |orders_aggr price LieHoBoi ypoBeHb
FORTS_AGGRXX

FORTS_POS_REPL position waprice YyeTHas LeHa no3nymn
FORTS_POS_REPL position_sa waprice YyeTHas ueHa nosuuun
FORTS_REFDATA_REPL fut_sess_contents limit_up BepxHuiA NIUMUT LieHbI
FORTS_REFDATA_REPL fut_sess_contents limit_down HWKHWIA NTUMAT LEHBI

FORTS_REFDATA_REPL

fut_sess_contents

settlement_price_open

PacuyeTHas LeHa Ha Ha4yas1o ceccun

FORTS_REFDATA_REPL

fut_sess_contents

settlement_price

PacueTHass UeHa nocne nocnefHero
KNUpUHra

FORTS_REFDATA_REPL

fut_instruments

settlement_price_open

PacueTHas LeHa Ha Hayas0 ceccun

FORTS_REFDATA_REPL

fut_instruments

settlement_price

PacueTHaa ueHa nocne nocneaHero
KNUpuHra

FORTS_REFDATA_REPL

opt_sess_contents

strike

LleHa ncnonHeHusa

FORTS_MM_REPL fut_MM_info price_edge_sell LieHa xygfLueli 3asBKM Ha NPOAAXY, BO-
LweALwei B cnpeg
FORTS_MM_REPL fut_MM_info price_edge_buy LleHa xyfLueii 3asiBKM Ha MOKYMKyY, BO-

LwefLiei B cnpes

FORTS_CLR_REPL

fut_sess_settl

settl_price

PacueTHas ueHa

FORTS_INFO_REPL

futures_params

risk_range_center

LleHTp pacueTta pucka

FORTS_INFO_REPL

futures_params

settlement_price

PacueTHas LieHa NocnegHero KnpuH-
ra

FORTS_INFO_REPL

options_params

strike

LleHa ncnonHeHusa

FORTS_REJECTEDORDERS_REPL

rejected_orders

price

LleHa B 3asBke

B pexume NonoxuTenbHbIX LeH (negative_prices=0), B ciiyyae cOOTBETCTBYHOLEro peluennst HKL, BO3MOXHO:

* MCnosb3oBaHne OTpVILlaTeI'IbHOVI LeHbl NCNOJTHEHNA (pbroqepca;

* TpaHCAALMS OTPULATE/IBHOTO 3HAYEHUS B KAYeCTBe UHAVNKATUBHOI TEKyLLEe PbIHOYHOI LieHbl, yCTaHOBMEHHOM ALMUHUCTPATOPOM TOProB
(price_assigned_by_admin = 1) B none market_price.

OTpuuaTenbHble U HyneBble 3HaYeHUsi B TOProBbIX KOAAX MHCTPYMEHTOB OTOOpaXatoTCs cnesyroLmm o6pasom:

Mpumep KOoAOB co cTpaiikom "-10":

« Kopotkuii kog KoHTpakTa (short_isin): "BR-10BF0".

« [NonHbii kog koHTpakTa (isin): "BR-7.20M250620CA-10".

Mpumep KOoAOB co cTpaiikom "0":

« KopoTkuii kog, kKoHTpakTa (short_isin): "BROBFO".

« [MonHbIii Kog KoHTpakTa (isin): "BR-7.20M250620CAQ".
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2.7. KnueHtckne SMA-nornHbl (CNOHCUpyeMblii goctyn)

CnoHcvpyemblid goctyn (Sponsored Market Access - SMA) — 3T0 cnoco6 NpeAocTaBNeHNUst KIMEHTaM Y4aCTHUKOB TOProB TEXHUYECKOTO
[0CTyna K TOProBo-K/IMPUHIOBOI CUCTEME CPOYHOTO PbIHKA, C MOMOLLbH0 KOTOPOTO K/IMEHT MOXET NOAABaTh NOPYUEHNs yYaCTHUKY TOProB
("cnoHcupytoLweid” hvpMe) A4/1st UCTIONHEHNS! Ha PbIHKE MyTEM MOCTaHOBKM 3asiBOK HanpsiMyto B TC nog, KOHTPOIEM U OTBETCTBEHHOCTbIO

y4yacCTHUKa.

Joctyn k TC KNNEHTY yYacTHUKa NpefoCcTaBseTcs NyTem Bble/leHns eMy NepPCOHasIbHOro naeHTudumkaTopa - SMA-10ruHa, ¢ KoToporo
HanpsiMyto MOXHO BbICTaB/IATb 3asBKW. [JoCTyn BO3MOXeH Yepes Plaza2, FIX n TWIME wnto3bl.

[ns KOHTpONS onepaymii, coBepliaembix co SMA-norMHa, SMA-10rMH NpYBS3bIBAETCA K IOrMHY yyacTHuka (MASTER-noruHy). MASTER-
NOTWH — UAEeHTUMNKATOP yYacTHMKA, C NMOMOLLBID KOTOPOro yYacTHWK nogcoeauHsietcs K TC, BbiCTaBAsieT 3asBKW, KOHTPOIMPYET WC-
NoJIHEHME 3asBOK. YYaCTHMK BrpaBe MCMosib30BaTb oAuH M ToT xe MASTER-nornH ans 6onee yem ogHoro SMA-normHa. SMA-N0OMvH
TakkKe MOXET ObITb NpuBsA3aH K HeckosbkuM MASTER-normHam. CivcoK IOTVHOB TPaHCAMPYeTCs B LW03e B Tabnvue user notoka
FORTS_REFDATA_REPL. B atoii Tabnuue SMA-10rMH MOXHO OTNYNTbL No 1 B TpeTbeM 6uTe 6uToBOIN Mackn sma_flags. Cnmncok cBA3ok
"MASTER-nornH" - "SMA-N0rMH" TpaHc/MpyeTcs B LW/3e B Tabnmue sma_master notoka FORTS_REFDATA_REPL.

[nsa nonyyeHus SMA-norvHa y4acTHUK TOProB noAaeT B KNWEHTCKWIA LeHTp Bupxwu 3asBneHre, B KOTOPOM yKasblBaeT I0TWH, C MOMOLLIbIO
KOTOpOro 6yAeT NPOU3BOANTLCS KOHTPO/Ib onepauuii, coBepluaemMbix co SMA-norvHa (MASTER-noruH).

Mpy opraHM3auumn nogaymn 3asiBoK yYacTHUKOM TOPTOB MO NMOPYYEHUSM KIMEHTOB, GUpXa NPeAoCTaBASET yyacTHNKAM COOTBETCTBYOLLME
CpeAcTBa yrnpaB/ieHnsi pUCKOM, YToGbl He A0OMNYCTUTb NOMNagaHusi OLUMBOYHbIX 3asiBOK B TOPrOBYHO CUCTEMY:

» Pre-Trade KOHTPO/Ib - AONOSIHUTE/IbHbIE HACTPOKM MOMUMO CYLLIECTBYHOLLEN CUCTEMbI MPOBEPOK NPY NOCTAHOBKE 3asiBOK.

» Cancel On Drop-Copy Disconnect - cepBuc, rapaHTUpYHOLLMiA, 4TO 3asBkM SMA-n0orvHa npucyTcTBytoT B TC TO/IbKO NPU NOAKHOYEHHOM
(aktmBHOM) MASTER-noruHe. Bce BbicTaBneHHble SMA-I0TMHOM 3asiBKM UMEKT CCbISIKY Ha 3TOT CBSA3aHHbIN ¢ HUM MASTER-norvH
(none aspref Tabnuy, orders_log n multileg_orders_log).

 UserKillSwitch - npuHyanTensHas geaktuBaumst SMA-10rmHa y4acTHUKOM.

Pre-Trade KOHTpONb NpeacTaB/isieT coboii HAbop LONOMHUTENBHBLIX OfPaHUYEHNIA/NPOBEPOK, HaKNabIBAEMbIX/BLINOHAEMbIX NpY NocTa-

HOBKe 3asBOK 0T SMA-nornHa. Nposepkn MOryT HasHavyaTbCs B paspese SMA-/10rMHOB, UHCTPYMEHTOB WY KOAO0B KNWMEHTOB. og, NHCTPY-

MEHTOM 37eCb NOHMMAETCS KOMOMHALMSA:

» <Bba30BblIin akTMB>: <Tun gepuBatnea>, rae <Tun gepveatnea> = {dbtouepc, OnunoH, KaneHaapHsiii Cnpen} - VIHCTpYMeEHT*

» <Bba3oBblii akTUB>: <Tun gepusaTtnea>, rae <Tun gepusatnea> = {®dblouepc, ONuUMOH} - IHCTPYMEHT**

MpeaycMOTPeHbI CriefyoLue NpoBEPKU:

Homep npoBepku Mposepka MpuBsaska EAvHuua nsmepeHus MpumeHstoTcA

1 OTK/I0HEHME UeHbI B 3asB- | SMA-norvH nnu SMA-n0- | MNpoueHTb! Cpasy
Ke OT TeKyLLeW LeHbl TWH X VIHCTPYMEHT**

2 MakcumasnbHblli - 06beM | SMA-norvH unm SMA-no- | KonmyecTBo KOHTpakToB | Cpasy
3a8BKW B KOHTpaKTax TVH X VIHCTpyMeEHT*

3 3anpeTuTb agpecHblli pe- | SMA-noruH [a/Het Cpasy
XUM

4 MakcumanbHblli  06beM | SMA-norvH unm SMA-no- | Py6 Cpasy
3a8BKV B pyonsx TWH X IHCTpyMeHT*

5 MakcumasnbHas cymma 3a- | SMA-norud nunm SMA-no- | Py6 Cpasy
ABOK 3a TOProOBblA [A€Hb |VH X VIHCTpyMeHT*
(6pyTTO)

6 MakcumansHasa no3numsa B | SMA-normH - X VIHCTpY- | Konuyectso KOHTpakTos | Cpasy
KoHTpakTax (long) MeHT** X Kof knneHTa

7 MakcumanbHas no3vumsa B | SMA-normH - X VIHCTpy- | KonnuecTso koHTpakToB | Cpasy
KOHTpakTax (short) MeHT** X Kof knneHTa

[ina HasHauveHns/0TMeHbl MPOBEPOK UCMO/b3YIOTCS L/TH030Bble KoMaHAabl SetSmaPreTradeCheck n DelSmaPreTradeCheck cooTBeTcTBEH-
HO. IHdhopmauus 0 Ha3HaYeHHbIX NpoBepKax AOCTyMNHa B Wwto3e B Tabnuue sma_pre_trade_check notoka FORTS_REFDATA_REPL.

Cancel On Drop-Copy Disconnect - cepBuc, rapaHTpyoLLmid, 4To 3a8BkM SMA-norvHa npucyTcTBytoT B TC TO/IbKO NPU NOAKOYEHHOM
(akTBHOM) MASTER-N0rmHe.

Mpun noctaHoBKe 3asBKM CO SMA-N0rMHa, NPOM3BOAMTCS NPOBEPKa HaMUMs XOTA-6bl 0AHOTO akTBHOro MASTER-n0rmHa, K kKotopomy
npvBsidaH AaHHbIn SMA-N0ruH, ecny Takmx MASTER-10rMHOB HET, TO 3asiBKa OTBEPraeTcs C Bblgayeil COOTBETCTBYHOLLEN OWNOKM. Ecnn
akTMBHbI MASTER-/10rvH eCTb, 3asiBKa 0bpabaTbiBaeTcs, a B none aspref 3anucoiBaercs cebinika (id-normHa) Ha 3tot MASTER-n10ruH.

CepBuC B peX1me peasibHoro BpeMeHu (Mo TexHosorMu, aHasornyHoli Cancel On Disconnect) oTcnexusaeT coctosiHie MASTER-noruHoB
Ha TpaH3aKLUVOHHOM YPOBHE, 1 MpY OTCYTCTBUU TPaH3aKLMOHHOM akTUBHOCTM AeaKTUBMPYET SIOTMH. Ecnn B pesynbtarte Takux AeiACTBUiA y
SMA-norvHa He ocTaeTcs HM oAHOro nogkntoyeHHoro MASTER-/10r1MHa, TO BCE ero akTUBHbIE 3asBKM aBTOMAaTUYECKU CHUMAalOTCA.
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AKTUBHbIE 3asBkM SMA-0rMHOB, Yy KOTOPbIX BK/tOYEH pexxum Cancel On Drop-Copy Disconnect, Takke aBTOMaTn4eCkn CHUMAKTCS B KOHLE
TOProBOro fiHA B TEXHO/IOTMYECKNIA NepepbIB.

Cepsuc Cancel On Drop-Copy Disconnect aBnsetcs HacTpamBaemoii onuuein, ans ero NOAKNIYEHNS cnegyet o6patutbest B KnmeHTckuii
LeHTp bupxu.

KomaHpa UserKillSwitch no3sonsieT yyacTHuky caMomy AeakTuBupoBaTh (aktuBupoBaTtb) SMA-MOTMMH C ONUMOHaIbHOW BO3MOXHOCTbLIO
aBTOMATUNYECKOTO CHATUS BCEX €ro aKTVBHbIX 3asBOK. [leakTyBMpOBaHHbIA SMA-M0TVH HEe MOXET BbIMO/HATL TOProBble onepaunn. Jeak-
TuBaumsa SMA-10rMHa CoXpaHseTca A0 KOHLLa TOProBOro AHA U BOCCTaHaB/IMBAETCA Npu pectaptax TC B TEXHONOMMYECKUii nepepbIs an
npu cbosix.

2.8. PaspgeneHune CTaTycoB YYaCTHUKOB TOProB Y YYAaCTHMKOB K/IMPUHra

B Bepcuy 6.2 peasin3oBaH NPOEKT MO pPa3fesieHN0 CTaTyCoB YYacTHUKA TOPrOB 1 YYaCTHUKA KIIMPUHTA C pasgeneHnem yHKUWiA 1 NosiHo-
MOuUMiA pasHbIX KaTeropuii yuacTHUKoOB. Tenepb B Toprax MOryT NPYHUMATL Y4acTUe KIMEHTbI, HE SIBMISIIOLLMECS YYaCTHUKaMU KMPUHTa, a
YUACTHUK KIIMPUHTa AJ1s1 UCMOSTHEHWS 06513aTe/NbCTB N0 CAe/KaM, 3aK/THUeHHbIM Ha 6rpKe, He 06513aH ObITb Y4aCcTHYKOM TOProB. B Toprosoii
crcTeMe BbIZENSATCS CliefytoLime KaTeropum y4acTHUKOB:

* YyacTHuK knupuHra (YK). Y4acTHUK KNMpUHra MOXeT 06C/yXuUBaTb OfHOTO UM HECKOMIbKUX YYACTHUKOB TOProB, SIBMSIACb CTOPOHOI No
cAenkam, 3akiYeHHbIMY TakKUMU Y4acTHUKaMW TOProB.

* YyacTHuK Topros (¥YT). Y4acTHVUK TOProB MMEET NpaBo 3aknioyaTb CAESKM Ha OpraHM3oBaHHbIX Toprax. [pu aTom 06s13aTenscTBa 1 Tpe-
60BaHVA NpU 3aK1OYEHUN CAEMKN BO3HUKAIOT Y YYaCTHMKA KNTMPUHTa, 0BC/TY)XMBAKOLLETO 3TOr0 Y4aCTHUKA TOProB.

* YYacCTHMK KAMPUHTA U YYaCTHWUK TOProB B OAHOM nunue (YK+YT - Tekywimii ctaTyc BCEX y4acTHMKOB). YK+YT MoryT camu 3ak/oyartb
CLe/IKM Ha opraHn30oBaHHbIX Toprax, U OfHOBPEMEHHO ABNAIOTCA KOHTpareHTamu HKLL no 3aknoveHHbIM caenkam. Mopafok okasaHus
K/IMPUHIOBbIX YCYT 1 YC/yr N0 OpraHmn3aLmmn TOpros A5 TakuX YHaCTHUKOB HE M3MEHSIETCS.

2.8.1. CooTBeTCTBME CYLLLHOCTAM CUCTEMbI

B TepmmHax SPECTRA CyLIHOCTbIO, ONMCbIBAIOLLEN YHacTHUKA KIMpUHra, aBnsetca PacyeTHas hupma, npy aTom PO MOXeT npuHagne-
xatb nnéo YK, nmoo YK+YT.

YuacTHUKY TOProB COOTBETCTBYIOT Bpokepckue dompMbl, OTKPbITbIE B pamMkax PacyeTHoi hnpmbl COOTBETCTBYIOLLENO YYaCTHUKA KTMPUHTA.
[Mpn atom:

* OAHOMY Y4aCTHMKY TOProB MOTYT ObITb OTKPbITbI HECKONbKO Bpokepcknx thmpM B pamkax 0fHOM PacuyeTHOR dhvpMbl (O4HOM0 yHacTHMKa
KNUPUHra);

* OAHOMY yHaCTHWUKY TOProB MOTYT 6bITb OTKPbITbl HECKO/IbKO Bpokepckux hypm B pamkax pasHbix PacyeTHbIX oMpM (pasHbiX yHacTHUKOB
KNPUHra).

Y B® yyacTHUK TOProB MOXeT COBNajaTb B OAHOM /NLE C y4acTHUKOM knvpuHra (YK=YT), nu6o He coBnagatb (YK!=YT).

Ecnn PO - YK, y Hee MoryT 6bITb 3apernctpupoBaHbl Tosibko b®, y koTopbix YK He coBnagaet B ogHoM nuue ¢ YT. Ecim PO - YK+YT, 1o
BO3MOXHbI KOMBUHaLun chopm B.

YyacTHuK P® VK P® VK+YT
KnupuHra ( ) ( )

YyacTHUK VKI=yT VKI=YT
TOpros
YKI=YT YKI=yT

Puc. 2. epapxus cylHocTel

2.8.2. PasgeneHune nosiHOMoOYUNiA y4HaCTHUKOB

PaspgeneHue cTtaTycoB y4acTHUKOB TOProB ¥ YYaCTHWUKOB KMPWHra NoapasyMeBaeT W pasgesieHusi NoIHOMOUnlA yHaCTHUKOB Ha TOProBble
1 KNIMPUHTOBbIE. Mog, NOSIHOMOUMSIMI 34eCh MOHUMAIOTCS NMPaBa Ha NPOCMOTP MHhopMaLMK B L3 1 NpaBa Ha BbINOIHEHVE OnepaLyii.

OCHOBHbIE NOMHOMOYMSA Y4aCTHVKA TOProB, KOTOPbIE HE AOCTYMHbI YHACTHUKY K/IMPUHTa - 3TO Nofaya/CHATME TOProBbIX 3a8BOK U 3ak/ove-
HVe Ce/TOK Ha OCHOBaHMM NOAAHHbIX 3as1BOK. MPK 3TOM YUaCTHUK KNIMPUHTa MOXET COBepLLAaTb HEKOTOPbIe AeNCTBUA C 3asiBKaMu, nogasast
nopyyenuns B HKL, a yxxe HKL|, MOXeT BbICTaBNsATb 3asBKy OT UMEHW yYaCTHMKA KNIMPUHTa, a Takke CHUMaTb Apyrue 3assku (nogpobHee
CM. pasgen 2.7.3. YperynmposaHne HencnosIHEHHbIX 06A3aTenbCTB).

OCHOBHbI€ NO/THOMOYMA yYacCTHUKA K/TMPUHTa, KOTOPbIe He AOCTYMHbI YYaCTHUKY TOProB - 3TO yrpas/ieHne obecrneyeHvem (BbIBO,q obecne-
YeHunsd, nepesos obecneyeHuns MexXxay pacyHeTHbIMU KO,CI,aMVI), a Takxe ynpasfieHne pUCcKoM B OTHOLLEHNN yHaCTHNKa TOPros, BO3HUKaOLWnM
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no cAenkam, 3ak/toYeHHbIM YH4aCTHUKOM TOProB. YNpasieHne pUCcKOM 3aK/Ho4aeTCs Kak B onpeAesieHun NMMUTOB A5 y4acTHUKa TOpros,

Tak M B BO3MOXHOCTY COKpaLLaTh (PUCKOBaHHYI) NO3ULMIO0 yYaCTHMKA TOPIoB.

PasgeneHne NoNHOMOUYMIA NPOM3BOANTCS HA YPOBHE NornHa AocTyna K TC. icxogs U3 3Toro /1I0rvMHbl MOryT 06/1a4aTh CNeayoLwyMmn nos-

HOMOUVAMMU:
* "NlorvH YK" - norvH, obnagatoLmii NOTHOMOUYMSAMM YHaCTHMKA K/TMPUHTa.

« "JlorvH YT" - norviH, obnagaooLuii NOIHOMOUYMSMY y4aCTHMKa TOProB.

¢ "JlornH YK+YT" - norvH, obnagarowuii NTOTHOMOYUAMU U YHaCTHUKA K/TMPUHTa U y4acTHMKa Topro.. /1A Takvx TOrMHOB NIoruka pasgena
NosIHOMOUNiA OcTanach NpexHel (kak 4o pasgena cTaTycoB yHaCTHUKOB TOPTOB U YHYaCTHUKOB K/IMPUHTA).

Hwxe B TabnuLe npyvBeAeH CNCOK NOMHOMOYMIA “JlornH YK

Onepauus JocTynHble W/030Bble KOMaHAbI
YcTtaHoBKa /iIMMUTOB Mo BO. ChangeBFMoney
YcTaHoBKa TOProBbIX IMMUTOB M0 Bd. ChangeBFLimit
lNepeBos AeHeXHbIX CpeacTs Mexay Asyma B® ogHoro PK. ExchangeBFMoney

YcTaHOBKa puck-napameTpos no 6&.

ChangeBFParametersNextSession

MepeHoc no3numin mexay b® (Tonbko 415 NOrMHOB YPoBHS P®).

TransferClientPosition

MNopaya 3anpocos K HKLL Ha 3akntoveHne caenok ¢ YT. TeXHUYeckun peasnnso-
BaHa Kak nogava 3asiBku ¢ 0CO6bIM MPU3HAKOM.

AddOrder

OtmeHa 3anpoca kK HKL, Ha 3akodeHmne caenok ¢ YT. TeXHUYecku peasim3oBaHa
KaK yfaseHme 3asBkn ¢ 0COObIM NPU3HAKOM.

DelOrder

M3meHeHne 3anpoca k HKL, Ha 3akntoueHve caenok ¢ YT. TexHuueckn peanu- | MoveOrder

30BaHa Kak U3MeHeHVe 3asBKy C 0COObIM MPY3HAKOM.

Mopgaya 3anpocos k HKLL Ha npoBepKy focTaTo4yHOCTM obecneveHns no bo. DelOrdersByBFLimit
MopavalynaneHne nopyyeHnii Ha AOCPOUHYH 3KCNUPALIMIO OMLUOHOB. OptChangeExpiration

MopaualynaneHve nopyyeHuit Ha UCNOTHEHNE OAHOAHEBHbIX (ObOYEPCOoB C aB-
TOMPOOHraLmeii.

FuturesExecutionRequest

YnpaBneHne SMA-noruHamu. SetSmaPreTradeCheck; DelSmaPreTradeCheck;
UserKillSwitch
MepecyeT LEeHTpasIbHOTO CTpaiika. OptRecalcCS

Hwxe B Tabnvue npuBeaeH CNMCoK NOAHOMOYMIA “JlornH YT

Onepauus

JOoCTynHbIe W030Bble KOMaHAbl

[Nofaya TOproBbIX 3asBOK.

AddOrder; IcebergAddOrder

YpaneHune TOproBbIX 3asBOK.

DelOrder; DelUserOrders; IcebergDelOrder

I3MeHeHne TOproBbIX 3asiBOK.

MoveOrder; IcebergMoveOrder

MofaualynaneHue NopyyeHuii Ha OCPOUHYHO IKCMMPALIMIO OMLMOHOB.

OptChangeExpiration

MogavalypaneHue nopyyeHuii Ha NCMOJIHEHWE OGHOAHEBHBIX (ObOYEPCOB C aB-
TOMPO/IoHraLmeil.

FuturesExecutionRequest

YnpasnexHne SMA-n0ormMHamu. SetSmaPreTradeCheck; DelSmaPreTradeCheck;
UserKillSwitch
MepecueT LeHTPabHOro cTpaiika. OptRecalcCS

"MornH YK+YT" obnagaet coBokKynHbIM Habopom nosiHoMouwnii “florHa YK" n "flormHa YT, 3a ncknouveHnem nogaym 3anpocoB k HKLL,

KOTOpble MOXET nogasaTb TONbKO "JTormH YK".

YUacTHUK KNIMPUHTa MOXET NOMYUYNTb NOTUHBI CIEAYIOLLMX YPOBHEIA:
 PacuyeTHoii hnpmbl.

« Bpokepckoit humpmbl.

* Knuenta.

Y4acCTHUK TOProB MOXET NOJYYUTb SIOTVHbI CNeAyOLWMNX YPOBHEN:

* Bpokepckoii mpMbl.

e KnuneHra.
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B 3aBMCMMOCTM OT YPOBHSA, NOSIHOMOYUS /IOTMHA MOTYT Pas3/iMyaTbCs:

Mpwu paboTe c pasgenamu B®, y koTopoit YK coBnagaet ¢ YT, NorvHbl ypoBHsi PO 1 ypoBHs B® 06n1aaatot nonHomMoumsiMm “loruH YK+YT".
Mpu pa6oTe ¢ pasgenamu 6@, y koTopoii YK He coBnagaeT ¢ YT, noruH ypoBHsi P® o6nagaet nonHomoumnsimu “lorvH YK".

Mpwu pabote ¢ pasgenamu b®, y kotopoii YK He coBnagaeT ¢ YT, NOIHOMOUYMS IOrMHa ypoBHS B® coBnagatoT co 3HaYeHWeM npmsHaka
["Norvn YK" | "NoruH YT" ].

[ns no6oit B NorvH ypoBHA KMeHTa 06/1agaeT nonHoMounsimm “florvH YT,

B cuTyaumn, korga y4acTHUK KAVMPUHIa W YYacTHVK TOProB pasHble NnLa, BaXHbIM SIBMSIETCA - KTO yNpasnseT kaveHTammn (KNMeHTCKUMN
pasgenamw). Mog ynpasneHnem KImeHTaMm 34ecb NOHMMAETCA BO3MOXHOCTb BUAETb MHGpOPMAaLMIO MO HUM: CPeACTBa, IMMUTBI U MHAVBU-
[AyasibHble PUCK-NapamMeTpbl, & TaKkke U COBCTBEHHO yCTaHaBIMBATb /IMMUTLI, 3anpeTbl, Npasuia aKCNMpaumn 1 T.n. Bo3mMoXxHbl gse cXembl
B3avMogeincTeus mexay YK n YT ¢ TOUKM 3peHns ynpaBieHust KIMeHTamum:

KnveHTamu ynpaBnsieT YT. YUacTHUK TOProB YNpaB/isieT KIMEHTCKUMMW pasfenamu, BXOASALLMMY B cOCTaB CBOMUX Bpokepckux dimpm (cxema
Mo yMo/YaHuio). B AaHHOI cxeme y4acTHUKY KIMpKHra He JOCTYNHa HopMauus O KMEHTaX yYaCTHUKOB TOPrOB: CPEACTBA, IMMUTBI U
VHAVBUAYA/IbHbIE PUCK-NAPAMETPbI MO KIMEHTCKMM pasfenam, a Takke He JOCTYMHbI OnepaLum no ynpasieHuo KeHTaMu.

KnueHntamu ynpasnset YK. Y4acTHUK TOPros nepegaeT KAMeHTCKUe pasfesbl, BXOAsALLME B cOCTaB CBOMX bpokepckux dovpm, “nogd ynpa-
B/IEHME" YYaCTHUKY KNnpuHra.

CxemMa B3avMOAeincTBua 3afaeTca Ha ypoBHe B® nytem BbICTaBMeHWs Yy Hee cneuuasibHOro npusHaka: "KnumeHtamu ynpasnsiet
YT"/"KnueHtamu ynpasnsiet YK".

[na unniocTpauuy npreeiemM napy npyuMepos:

1. He6osbLLOI pervoHasnbHbIii 6poKep A8 [OCTyNa K TOpraM CBOMX K/IMEHTOB 3aK/HOUAET C YYACTHUKOM K/IMPUHTA JOTOBOP HA 06CYXU-

BaHWe Mo MOAEeNM KIMPUHIOBOrO 6poKepa. YUacTHUK KNMPUHIA OTKPbIBAET AJ1s Takoro Gpokepa G6poKepcKyto oMpmy, U perucTpupyet
6pokepa Kak y4acTHMKa TOProB Ha 6upxe. Mpu 3TOM ToproBaTtb Ha GUpXe GyAyT KIUEHTbI PErMOHA/ILHOTO 6poKepa, a He yYacTHUKa
K/IMPUHTA, M COOTBETCTBEHHO, YNPaB/NAThL K/IMEHTaMy XOUeT cam GpoKep - B 3TOM C/lyyae NpuMeHMMa cxema "KnueHtamu ynpaenser YT'.

2. KoMnaHusi HepesunaeHT, YTo6bl NOAYYUTL AOCTYN K TOpram Ha MOCKOBCKOI 6UpXe 7151 CBOWX KIMEHTOB, pernucTpupyetcs B HKL, B kade-

CTBe yyacTHUKa KnupuHra. [lanee Hepe3neHT 3ak1o4aeT [orosop nopyyeHne ¢ 6pokepckoii mpmoii (poccuiickasn Jouka HepesnaeHTa
60 6onbLuoit YK+YT) Ha 06CnyxuBaHue CBOUX KIMEHTOB. HO ToproBaTtb ByAyT KNMEHTbI HEpe3nAEeHTa 1 KOHTPOIMPOBATL UX OH XO4eT
caM - B 3TOM C/yyae Ucnosb3yerca cxema "KnneHtamu ynpasnset YK".

N
D)
MHBECTMLI,VIOHHaﬂ
KoMnaHua YK+YT
PervoHasnbHbIi YKI=YT
Gpokep Knuenmamu ynpasnsem YT
(2)
N

HepeauaeHT YK

Bpokepckas YKI=YT
¢upma KnueHmamu ynpasnsem YK

Puc. 3. Mpumepsbl

Hwuxe B Tabnuue npmBeaeH CNMCOK NOSIHOMOUMIA, OTHOCALLMIACA K NpaBy ynpasieHnst KneHTCckuMn pasgenamv. Obnagarts AaHHbIMU NO-
HOMOUMAMYU BYAYT NOMVHbI, Y KOTOPbIX Ha6op nonHomouuii (“/lormH YT" /"/lorvuH YK") coBnagaet co cxemMoid, 3aaaHHoi y B® ("KnneHtamm
ynpasnset YT"/"KnueHtamu ynpasnset YK").

Onepauus JocTynHble W030Bble KO-
MaHfAbl, MOTOKU, TaGnuLbl
YcTaHoBKa JIMMUTOB NO K/IMEHTCKUM pasgenam. ChangeClientMoney
YcTaHOBKa pUCK-NnapaMeTpoB Mo KIMEHTCKUM pasfenam. ChangeClientParameters;

ChangeClientParametersNextSession;
ChangeBFClientDefaultParametersNextSession

YcTaHOBKa 3anpeToB Ha onepauuy Ha ypoBHE K/TMEHTCKNX pa3aenos. FutChangeClientProhibit; OptChangeClientProhibit
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Onepauus [ocTynHble W030Bble KO-
MaHfAbl, MOTOKU, TabnuLbl

YcTaHOBKa puCcK-napameTpamMm OnL1OoHOB. OptChangeRiskParametersNextSession

MepeBoa KNMEHTCKMX NO3ULMIA. TONbKO ANS NOrMHOB YpoBHA B® ¢ npusHakom | TransferClientPosition
"JloruH YT".

MpocmoTp nHdopMaLmm No KNMeHTCKMM pasaenam: pasmep obecnevenus n nH- | FORTS_PART_REPL.part;
OvBuayasbHble PUCK-NapameTpbl. FORTS_CLR_REPL.money_clearing;
FORTS_CLR_REPL.pledge_details

Takke gaHHbIMW NOMHOMOYMSAMU o61agaeT "JIoruH YK+YT".

2.8.3. YnpaBneHune y4aCTHUKOM K/IMpUHra obsisaTeNibCTBaMun y4acTHUKa TOPros

YUYacCTHUK KIMPUHTra He MOXET BbICTaB/SATb U CHUMATL 3asiBKW, OAHAKO A/151 YNpaBieHUs HEUCTIONIHEHHbIMI 06513aTeNIbCTBaMM yYacTHUKa
TOProB nepef, y4acTHUKOM K/IMPUHra, U B TOM YKC/e, B C/lydae HefoCTaTO4HOCTU O6ecneyeHnst yyacTHUKa TOPros, YYacTHUK KIMpUHra
Bnpase nogasatb B agpec HKL|, 3anpocbl Ha 3ak/oyeHne CAenok ¢ y4acTHUKOM TOpProB. Takoli 3anpoc NoAaeTcs yHaCcTHUKOM KAMpUHra ¢
yKkazaHuem nboro KNMEHTCKOro pasgena yyactHuka Topros. Mo Takomy 3anpocy HKLL BbicTaBnsieT 6e3agpecHyto 3aaBky "B CTakaH" uam
afipecHyto 3asBKy, Ha OCHOBaHWUW KOTOPOW ByAyT 3akno4aTbCa CAEMNKU.

TexHN4Yeckn Takoi 3anpoc nogaetcs B oopmare 06bI4HOI TOProBO 3asiBKM, UMetoLLel cneumanbHbli npusHak - "3anpoc k HKL, Ha 3aknto-
YeHune CAenoK C y4acTHVKOM TOpros". 3anpoc MOXeT ObiTb NOAaH kak B hopme 6e3aapecHon 3asBKW, Tak 1 B hopme afpecHoOii 3asBKu.
YYacTHVKMN TOProB CTaBUTb (CHUMATb, B TOM YMC/1e MacCOBO) 3as1BKM C TakvM NPU3HaKoM He MOTYT. Y 3asBOK C npu3HakoMm "3anpoc Kk HKLL"
B 6UTOBOIA Macke npu3HakoB BbicTaBnseTca 6ut NCCRequest (0x4000000000). AHaNOrMYHBbIA GUT NOYYaloT U CAENKW, 3aK/T0YEHHbIE Ha
OCHOBaHUW TakuX 3as1BOK.

B uensx ycTpaHeHus Heo6ecneyeHHOCTW MO3NLMIA YHaCTHUK KIVPUHIA MMeeT BO3MOXHOCTb MHULMMPOBATL CHATUE 3asBOK, NOAAHHbIX
y4YacTHUKOM TOpro.. i aToro ucnosnb3ayercst komaHaa DelOrdersByBFLimit, KOTOpyto MOXeT nogasaTtb Y4aCTHVK KAMpUHra no 6®, otkpbl-
TbIM AN151 Y4ACTHUKOB TOProB, 06C/Ty)XMBaEMbIX TAKUM YHaCTHUKOM KnpuWHra. MNpy 06paboTke AaHHOW KOMaHzp! B C/lyyae oTpuuaresisHoro
CBOGOAHOMO NMMMKTa NO BP, CHUMAIOTCA BCe akTUBHbIE 3a5BKM MO KIMEHTCKUM pasgenam, NpuHagiexallum Takoi B®. Y cHumaembIx 3a-
ABOK B 6BITOBOI Macke npu3HakoB BbicTaenseTca 6ut NCCBulkDeleteOperation (0x8000000000).

2.9. CUHTeTUYeCKUii MaTuYUHT

CUHTEeTUYeCKUiA MaTYmHT — hOpPMMPOBaHNE CAEMNOK HA OCHOBAHMM 3a51BOK, MOCTYNAtOLLMX B Pa3Hble CTakaHbl (CTakaHbl Pa3HbIX UHCTPYMEH-
TOB). LIeNbio CUHTETUYECKOTO MaTuMHra ABASETCS MOBbILEHWE NIMKBUAHOCTM MHCTPYMEHTOB NyTEM 06bEeANHEHNS HECKO/IbKUX CTakaHOB.
Hanpumep, CUHTETUYECKWIA MaTYMHT NO3BOMNT CBELEHWNE 3asiBOK MHCTPYMEHTA TUNa KaneH4apHblli cnpef He TO/IbKO CO BCTPEYHON 3asiB-
KOW BHYTpW CTakaHa AaHHOT0 UHCTPYMEHTA, HO 1 C OTAE/bHbIMY 3asBKaMu 13 CTakaHOB (hbloYepCcoB ero Hor. Takum o6pasom 3asBka KC
YUMTbIBAET BCTPEYHbIE UHTEPECH! U3 APYTVX CTAKAHOB CBOMX HOT.

2.9.1. CuHTEeTnYecKue 3asiBKn

Mpes CMHTETMYECKOro M3TYMHIa COCTOMT B 3aK/THOUYEHNUN CAEMKM HA OCHOBAHWMM TPeX 3asiBOK MO pasHbiM TOProBbIM MHCTPYMEHTaM, ecriu
LEHbl 3TUX MHCTPYMEHTOB CBA3aHbl MeXAY CO60I onpeaeneHHbIM COOTHOLLEHUEM. Hanpumep, LeHa MHCTpyMeHTa KasleH4apHbIin cnpeg,
paBHa pasHuLe LeHbl AalbHE HOMW 1 LeHbl 6avkHeRn Horu. Torga 3asBKka Ha MoKynKy no kaneHgapHomy cnpegy RTS-9.18-12.18 no ueHe
1000 (y4acTHuk "A"), 3asBKa Ha MoKynky no dbtodepcy RTS-9.18 no ueHe 114000 (yy4acTHuK "B") 1 3asBKka Ha npodaxy no dibioyepcy
RTS-12.18 no ueHe 115000 (yyacTHuK "C") MOryT 6bITb OJHOBPEMEHHO MCNOJTHEHDI. B pe3ynbraTte ydacTHUK "B" NOAYyYnT AIMHHYO MO3MLMIO
no cpbtovepcy RTS-9.18 no ueHe 114000. YyacTHuK "C" nonyumnT KOPOTKYH No3mumto no chbtodepcy RTS-12.18 no yeHe 115000. A yyacTHMK
"A" nonyunT ABE NO3UNLMKN: KOPOTKYHO No dbtovepcy RTS-9.18 no ueHe 114000 n AnvHHY0 no gobtovepcy RTS-12.18 no ueHe 115000, npu
4YeM UX LieHbl CBA3aHbl COOTHOoWweHneM 115000 - 114000 = 1000. Taknum 06pa3oM, BCe TpU 3asiBKM MOTYT ObITb YA0BETBOPEHbLI KOPPEKTHO.

Ha MOoCKOBCKOW Gupxe CAEMKN 3aKNo4aloTes € LeHTpasibHbIM KoHTpareHTom (HKLL). B Hawem nprMepe MOXET 6biTb O4HOBPEMEHHO 3a-
K/IIOYEHO TPY CAENKM:

* Mo KaneHgapHomy cnpegy RTS-9.18-12.18 mexay yvyacTtHukom "A" n HKL,
* 1o hbrodepcy RTS-9.18 mexay yyacTHukom "B" n HKL|
* 1o hbrovepcy RTS-12.18 mexay yyactHukom “"C* n HKL,

Ana Toro, 4TOGbI CAENKN ObINN 3aK/YeHb, B npouecce CMHTETUYECKOro MatymHra B agpe TOpFOBOVI CNCTEMbI aBTOMaTN4eCKn CbOpMVI-
pyloTca 3asBKu, nofaHHble oT MeHn HKL,. Takne 3asBKN Ha3blBAOTCA CUHTETUYECKUMU. CuHTEeTUYECKaA 3asBKa - 3asiBKa co3fasBaemMas
AOPOM B XO0A4€ CUHTETUYECKOro Mat4duHra npu BbINMO/IHEHUN YC/TOBUA CBEAEHNA 3aABOK. CuHTETUYECKanA 3asiBKa SABMSETCA peaanon 3a-
ABKOM, no,u,aBaeM0|7| LUeHTPpa/IbHbIM KOHTpareHTom B TOpru, n cbmrypmpyeT B CAesiKax, nopoxgaembiX B Xo4e CUHTETUYECKOro MaT4yuH-
ra. B aHOHMMHbIX 1 NO/b30BaTENbCKMX NOTOKaX 3asdABOK CUHTETUYECKME 3aABKM B MONAX XStatus nomeyaroTca cneunasibHbIM NPU3Hakom
"Synthetic" (0x200000000000).

B paccmatpmBaemom npymMepe hopMUPYOTCS CeaytoLwme CUHTETUYECKUE 3asiBKU:
» 3asBka oT HKL, Ha npogaxy no kaneHgapHomy cnpegy RTS-9.18-12.18 no ueHe 1000 (BcTpeuHas K 3asBke yyacTHuka "A")

 3asBka oT HKL, Ha npogaxy no cbrodepcy RTS-9.18 no ueHe 114000 (BCTpeyHas K 3asiBKe yyacTHuKa "B")
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 3asBka oT HKL, Ha nokynky no gobtovepcy RTS-12.18 no ueHe 115000 (BcTpeyHas K 3asiBke yyacTHuka "C")

RTS-9.18 RTS-12.18

[114000] 10 115000 10 (C)

12| 114000 10 [ 115000 |

RTS-9.18-12.18

1000 10

(A) 20 1000

Puc. 4. CtakaHbl KaneHgapHoro cnpega

CuHTeTuYeckas 3asBka (DOPMUPYETCA CUCTEMON Ha OCHOBaHUW [BYX pPeasibHbIX 3asBOK, NOAAaHHbIX yH4aCTHUKaMW B ABYX APYTUX MHCTPY-
MeHTax. B Hawem npumepe cructema chopMmpoBasia CUHTETUYECKYIO 3asBKy Ha NMpodaxy No KaneHgapHomy cnpegy RTS-9.18-12.18 no
ueHe 1000 Ha ocHOBaHMK 3asBKM Ha MOKYNKy no dbtovepcy RTS-9.18 no ueHe 114000 (0T yuacTHuKa "B") 1 3a8BKM Ha Npogaxy no dblo-
yepcy RTS-12.18 no yeHe 115000 (oT yyacTHuka "C").

EcTb ABa OCHOBHbIX CLieHapus CUHTETUYECKOTO MaTuuHra:
Kelic 1: 3asBKn OTAENbHbIX (DbIOYEPCOB rEHEPUPYIOT CUHTETUYECKYIO 3asBKY MO KasieHAapHOMY cnpeay.
Mpumep (cm. puc. 4):

» B cTakaH kaneHgapHoro cnpega RTS-9.18-12.18 (ctakaH KC) nocTynaeT 3asiBKa Ha Nokynky B konnyectse 20 no ueHe 1000 oT yyacTHMKa
npn

* YyacTHuk "B" nocTaBun 3aaBKy Ha NoKynky B RTS-9.18 (ctakaH 65vxHeii Horn) B konnyectse 12 no ueHe 114000.

* YuacTHuk "C" cTaBuUT 3asBKy Ha npogaxy B RTS-12.18 (ctakaH fanbHei Horu) B kosimyectse 10 no ueHe 115000 (BxoAsALLas akTUBHas
3asBka). B 3TOT MOMEHT HaUYMHAETCH MATUMHT.

* Ha ocHoBe 3asBOK B CTakaHax 6/vkHel 1 ganbHeli Hor, B cTakaHe KC nosiBNsSieTCs CMHTETUMYECKas 3asBKa Ha MPOAAXy KaseHAapHo-
ro cnpega RTS-9.18-12.18 B konnyectBe 10 (MMHUMa/IbHOE KOMIMYECTBO M3 TPEX 3asBOK, y4YacCTBYHLIMX B MaTymHre) no ueHe 1000
(115000-114000: TO ecTb LeHa gasibHeli HOrM MUHYC LieHa 6/mkHeRn Horu), BbicTaBneHHas oT umenn HKL, KoTopasi cBoguTCsl B CAENKY
C 3a51BKOI MO KauileHA4apHOMY cnpeay OT yyYacTHuka "A".

* B crakaHe 6nvxHeli HOrv NOSBNAETCS CMHTETMYeCKas 3asBka Ha npogaxy RTS-9.18 no ueHe 114000 ¢ o6bemom 10 ot umeHn HKLL,
KOTOpasi CBOAUTCS B CAENKY C 3as1BKOW OT yyacTHMKa "B", B cTakaHe fasibHeli Horv - CUHTeTMYecKas 3asiBka Ha nokynky RTS-12.18 no
ueHe 115000 ¢ o6bemom 10 ot nmeHun HKL, koTopasi cBOgUTCA B CAEMKY C 3asiBKOI OT yyacTHuka "C".

» Takum 06pa3om 06pasyoTcs Tpu CAeKW: No 6rkHeMy dhbtovepcy (KoHTpareHTbl: "B n HKLL) no ueHe 114000, no ganbHeMy dblouepcy
(koHTpareHTbl: "C" 1 HKLL) no ueHe 115000 u no kaneHgapHoMy cnpegy (koHTpareHTbl: "A" n HKL) no ueHe 1000. Takxe obpasytorcs
[iBe TeXHNYeckne cAenku, oTobpaxaroLime ABUKEHNE HOT MO KaneHaapHoMmy cnpegy. Jns 06enx TeXHUYEeCKX CAeNOoK KoHTpareHTbl "A"
n HKL,.

» OcTanuck HecBefeHHbIMK 3asiBka RTS-9.18-12.18 B o6beme 10 n 3asiBka RTS-9.18 B o6beme 2.

Kelic 2: 3asBKa Ha KaneHgapHbIii cnpeg n 3asaBka Ha OAyH 13 hbloYepCcoB HOT 3TOT0 Crpeja reHepupyT CUHTETUYECKYIO 3a5BKY Ha ApYryto

13 HOr 3TOro cnpepja.

Mpumep (cMm. puc. 4):

* YyacTHuk "B" nocTaBun 3asBKy Ha NOKynky B RTS-9.18 (ctakaH 65vxHeit Horn) B konnyectse 12 no ueHe 114000.

» B crakaH kaneHgapHoro cnpega RTS-9.18-12.18 (ctakaH KC) nocTynaet 3asiBka Ha nokynky B konuyectse 20 no ueHe 1000 OT yyacTHuKa
"A".
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* YyacTHuk "C" cTaBuUT 3asBKy Ha npogaxy B RTS-12.18 (cTakaH fanbHeit Horu) B kosimyectse 10 no ueHe 115000 (BxoasLLasi akTUBHas
3a0BKa). B 3TOT MOMEHT HAYMHAETCSH MATUUHT.

* Ha ocHoBe 3asBOK B CTakaHe 6nvxHel Horn n ctakaHe KC, B cTakaHe AasibHeli HOrM NOSIBMSETCSA CUHTETMYECKas 3asBKa Ha MOKYMKy
RTS-12.18 B konuyecTBe 10 no ueHe 115000, BbicTaBneHHas oT umeHn HKLL, koTopas cBoauTCs B CAEMKY C 3asBKOI OT yyacTHuka "C".

» B cTakaHe G/vKHEW HOrv MOSIBMISIETCA CUHTETMYecKas 3asiBka Ha npogaxy RTS-9.18 no ueHe 114000 c o6bemom 10 oT umeHn HKLL,
KOTOpasi CBOAUTCS B CAESKY C 3asBKOI OT yyacTHuka "B", B cTakaHe KC - crHTeTUYeckas 3asBka Ha npogaxy RTS-9.18-12.18 no ueHe
1000 c o6bemom 10 ot umeHn HKLL, koTopast cBoanTCS B CAENKY C 3a8BKOW N0 KasieHAapHOMY crpegy OT yyacTHuka "A".

» Taknm 06pa3oM 06pasyoTcs TpU cAenkun: no 6amxHemy dbrodepcy (koHTpareHTbl: "B n HKL,) no ueHe 114000, no fanbHeMmy dblovepcy
(koHTpareHTbl: "C" 1 HKLL) no ueHe 115000 u no kaneHgapHoMy cnpegy (koHTpareHTbl: "A" n HKL) no ueHe 1000. Takxe obpasytoTcs
[iBe TEXHMNYECKMe CAeNKM, OTobpaalolwme ABKEHME HOr Mo KanieHaapHoMy cnpegy. s 06emx TeXHUYeCKnx cAesiok KoHTpareHTbl A"
n HKL,.

» OcTanucb HecBefeHHbIMY 3asBka RTS-9.18-12.18 B o6beme 10 v 3asiBka RTS-9.18 B o6beme 2.

Takum 06pa30M, B 3aBMCMMOCTUN OT BXO,CI,FIUJ,EVI aKTUBHOI 3as1BKM BO3MOXHbI 6 BapnaHTOB CUHTETUYECKOIro MaTyumHra:

AKTUBHasA 3asABKa BcTpeyHas peanbHas 3asBKa dopmupoBaHue BCTpey- LieHa BCTpeuHoli naccue-
HOl (MacCUBHOW) CUH- HOW CUHTETUYECKOI 3asiBKU
TETUYECKOW 3asBKU

Mokynka 6nwkHero doblouepca | Mpoaaxka 6nnxHero dblovepca | Mpogaxa AanbHero doblodepca +| LieHa ganbHero dbtouepca - Lie-

Mokynka KC Ha KC

Mpogaxa 6nmkHero tblovepca | Mokynka 6nvxHero blodyepca | Mokynka fanbHero dblodyepca + | LieHa ganbHero dblodepca - Lie-
MNpogaxa KC Ha KC

Mokynka fanbHero dbtovepca Mpogaxa fanbHero thbtovepca | Mpogaxa 6nvkHero dbtoyepca + | LieHa 6nvxHero dbtovepca + Lle-
Mpogaxa KC Ha KC

Mpogaxa ganbHero dbtodepca | Mokynka gasbHero blouepca Mokynka 6nmkHero gobrovepca + | LleHa 6rmkHero thbtouepca + Lle-
Mokynka KC Ha KC

Mokynka KC Mpopaxa KC Mokynka 6nmxHero dblovepca + | LieHa ganbHero tbloyepca - Lle-

Mpopaxa fanbHero hblovepca | Ha 6nnxHero gbovepca

MNpogaxa KC Mokynka KC Mpopaxa 6nmxHero chblovepca + | LieHa ganbHero dbtoyepca - Lle-
Mokynka fansHero thorovepca Ha 6nmxHero dblovepca

MepBblii NPUOPUTET MATUMHTA - 3TO LieHa. BHE 3aBUCUMOCTM OT TVNa 3asiBKK (CUHTeTUYeckas/peasibHasl) akTBHAsi MaTunUTCS € TOM NaccuB-
HOI4, Y KOTOpOIA NyuLle LieHa. ECnn y NaccBHOM CUHTETUYECKOl 1 NacCMBHON peasnbHON 3asBKM LeHbI COBMNAaAatoT, TO CHauana akTMBHas
3asiBKa MaTuuTCs C TOM, UTO NOCTynM/a paHblue. Tak KakK y KafeH4apHoro cnpeaa fiBe Hor1 NocTynatoT B pasHOe BPeMsl, TO BPeMsi Takoro
cnpega onpefensieTcsi No BpeMeHU NocneAHel nocTynvBLeil Horv. B Kax4om cTakaHe (KafieHZapHoro cnpefa, G/IMKHETo U AanbHero
(hblouepcoB) LieHa 3ak/4aeMoli ek onpeaensieTcs LeHoi naccMBHol 3asiBKU, Kak U B TekyLUell peannsauum.

2.9.2. CuHTeTNYecKan IMKBUAHOCTb B arperMpoBaHHbIX CTakaHax

Mpy CUHTETUYECKOM MaTumHre CTPOUTCS CUHTETUKA Nto6GOI Ty6UHbI, HeoBX0AMUMOl ANA CBEAEHNS aKTUBHbIX 3asBOK. B arperpoBaHHbIX
CTakaHax Mo YMOMYaHWo UHANKATABHO TPAHCNMPYETCs IMy6uHa 5 LeHOBbLIX YPOBHEl, (hopMUpYEMbIX MHAUKATUBHBLIMU CUHTETUYECKMM
3asBKaMu. VIHAVKATMBHAS CUHTETMYECKAs 3asiBKa - "BUPTYaslbHas 3as1BKa", Ucnonb3yeMast A1 (popMMPOBaHUSA arperpoBaHHOMO CTaka-
Ha, OTPaXXAIOLLEro JOCTYNMHYIO CUHTETUYECKYIO NIMKBUAHOCTL. YAapKB MO Takoi 3asiBKE YYaCTHVK MOXET COBEPLUNTL CAEMKY NOCPeACTBOM
CUHTETMYECKOro MaTumHra.

Mpumep
» [JonycTum, ecTb Tpu cTakaHa RTS-9.18, RTS-12.18, RTS-9.18-12.18, koTOpble NO/IHOCTLIO NYCThbie B AaHHbIA MOMEHT.

» B ctakaHe RTS-9.18 (cTakaH 1) yyacTHuUK "A" cTaBUT 3asBKy Ha Nokynky no ueHe 114000 B 06bEMe 12 KOHTpaKTOB. 3aTeM B CTakaHe
RTS-12.18 (cTakaH 2) y4acTHUK "B" cTaBUT 3as1BKy Ha nNpogaxy no ueHe 115000 B 06bEmMe 10 KOHTPAKTOB.

* B pesynbrate B cTakaHe RTS-9.18-12.18 (cTakaH 3), NOABMASETCA MHAUKATMBHASA CUHTETUYECKas 3asBKa Ha Npofaxy KaneHgapHoro
cnpefa RTS-9.18-12.18 no ueHe 115000 - 114000 = 1000, B 06bEMe 10 KOHTPAKTOB, 06pa3oBaHHas 13 3asBOK, BbICTAB/IEHHbLIMY y4acT-
Hukamm "A" n "B".

* YyacTHuK "C" MOXET yAapuTb N0 UHANKATUBHOW CMHTETMYECKON 3asiBke - kynuTb KC RTS-9.18-12 B cTakaHe 3 no ueHe 1000 B 06bEME
10 KOHTPaKTOB.

* Ha ocHoBe 3as1BOK B CTakaHax 1 v 2, BbICTaB/IEHHbIX yYacTHVUKamu "A" 1 "B". B cTakaHe 3 NOSABNSAETCA CUHTETMYECKas 3asBka Ha Npogaxy
KaneHgapHoro cnpepa RTS-9.18-12.18 B konnyectse 10 no ueHe 1000, BbicTaBneHHasa ot umeHn HKLL, koTopas cBoauTCA B CAENKY C
3asBKOI M0 KasieHJapHOMY cnpegy oT yyacTHuka "C".

» B crakaHe 1 nosiBNsieTca CMHTETMYECKas 3asBka Ha npogaxy RTS-9.18 no ueHe 114000 c o6bemom 10 ot umerun HKLL, koTopas csoauTcs
B CAENKY C 3asBKOI OT yyacTHuKa "A", a B CTakaHe 2 - CMHTETUYecKas 3asiBKa Ha nokynky RTS-12.18 no ueHe 115000 ¢ o6bemom 10 ot
umeHn HKLL, koTopasi cBoAMTCSA B CAENKY C 3as1BKOW OT yyacTHuKa "B".
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» Taknm 06pa3omM 06pasyoTcs Tpu cAenkun: no 6amxHemy dbtodepcy (koHTpareHTbl: "A" n HKL) no ueHe 114000, no fanbHeMmy dblovepcy
(koHTpareHTbl: "B" 1 HKL) no LeHe 115000 v no kaneHgapHomy cnpegy (KoHTpareHTsl: "C" n HKL) no ueHe 1000. Takke 06pasytoTcs Ase
TEXHUYECKME CAENMKM, OTOBpaxatoLLme ABUKEHNE HOT MO KasleHJapHoMy cripegy. 15 06enx TeXHUYeckux caenok KoHTpareHTsl A n HKLL.

CurHTETNYECKas NMKBUAHOCTbL TpaHcvpyeTtcs B noToke arperatoB (FORTS_AGGR## _REPL) cOBMECTHO C IMKBUAHOCTBIO MO peasibHbIM
3anBkam. Npu aIToOM MOMMMO CymMMapHoro o6bema (nose volume), HanpumMep, ec/v BHYTPU O4HOTO LLIEHOBOTO YPOBHS €CTb Kak U peasibHble
3aBKK, TaK M MHANKATUBHbIE CUHTETUYECKE 06BEMbI, B OTAE/IbHOM Mose TPaHC/IMPYeTCa CUHTETUYECKN o6bem (none synth_volume).

PaccmoTpum nprmep, Koraa B 06bIYHbIN arperpoBaHHbIli cTakaH f,06aBNsieTcs CMHTeTUYecKas IMKBUAHOCTb. ECTb arpermpoBaHHble cTa-
KaHbl KasieH4apHOro Cnpeaa u ero Hor ¢ HaTypasibHON IMKBUAHOCTbIO.

Si-6.19 Si-9.19 Si-6.19-9.19
65355 | 19 66218 | 20
65354 | 25 66212 3
65353 5 66210 3
65352 | 2 66202 1
65351 | 38 66200 5 860 | 10
2 65349 1 66198 10 831
7 | 65348 1 66197
27 | 65347 4 | 66191
7 | 65346 4 | 66190
92 | 65345 1 66185

Puc. 5. O6bluHble arperMpoBaHHble CTakaHbl KAIeHAapHOro cnpeaa

3TV Xe CTakaHbl, HO C YYETOM CUHTETUYECKON IMKBUAHOCTM, BbIMAAAT CNefyowymM o6pasom.

Si-6.19 Si-9.19 Si-6.19-9.19
synth_ A synth_ synth_ : synth_ synth_ . synth_
D volume | price | volume GIGEE D volume | price | volume CIEE D volume | price | volume CITE
65381 1 1 ' ‘
65379 8 3
65371 1 1 871 20 20
65369 5 5 66218 20 865 8 &
65355 19 66212 8 862 3 3
65354 25 66211 10 10 860 10
65353 | 5 66210 | 3 ' 854 1 1
65352 | 2 66202 | 1 ' | 852 3 3
65351 38 66200 5 851 2 2
2 65349 1 66198 1 1 847
7 65348 1 66197 1 1 846
27 65347 4 66191 4 4 840
7 65346 4 66190 4 4 839
92 65345 1 66185 1 1 834
1 1 | 65338 | 2 | 66180 [ 10 | 831
1 1 65337 7 7 66179
4 4 65331 1 1 66178
4 4 65330

Puc. 6. ArpermpoBaHHble CTaKaHbl C CUHTEeTUYEecKol NUKBUOHOCTbIO

M306paxeHa BCS MOCUMTaHHAs CUHTETUYECKAs! IMKBUAHOCTb 6E3 yYeTa OrpaHNYeHNst Ha KOIMYECTBO YPOBHEl arpernpoBaHHoro cTakaHa
CUHTETUYECKOW NIMKBUAHOCTY. LIeHOBbIE YPOBHW, TAE €CTb CUHTETNYECKAs JIMKBUAHOCTDL, NOACBEYEHbI KPACHBIM.

BUAHO, UTO B KA/IEHAAPHOM Cpeae CUHTeTUYeckast IMKBUAHOCTL CYLLECTBEHHO Cy3iu/a LIeHOBOI cnpes, 1 cienana cTakaH KajleHaapHoro
cnpepa 6onee NpuBnekaTe/bHbIM A5 TpeiiAepoB. B 3TOM 1 3ak/oHaeTcs LieNlb CUHTETUYECKOro MaTuvHIa - NokasaTh Tpeligepam fyullyto
[IOCTYMHYIO LieHy U NOTEHLMA/ILHO 60/bLINI 06LEM UCNOMHEHUS X 3asiBOK MO Jlyulleli cpeaHeii LeHe UCMONHeHNs.

B crakaHe fanbHeli HOrM CUTyauuns yxe He CTO/Mb pafykasibHO M3MEHWIAch 3a CYET CUHTETUYECKON IMKBUMAHOCTW. XOTA U 34ecCb, ecnv
Tpeiigep noAacTt 3asBKy B NOKYNKy 15 KOHTPaKTOB No LeHe 66212, TO OH NOYYMT CAE/KN He TOJbKO C 3asBKaMmn Mo TOMY e MHCTPYMEHTY
(ypoBHM 5 no 66200, 1 no 66202, 3 no 66210, 4To JAaeT UCMoSIHEHNE 9 KOHTPaKTOB M3 15), HO elle 1 MOAYYUT CAENKY B CUHTETUYECKOM
MauyTUHre Ha 6 OCTaBLUMXCSA KOHTPAKTOB Mo LeHe 66211. 3TOT CUHTETUYECKUIA MaTUMHT UCMO/b3yeT 6 KOHTPaKTOB Ha npoaaxy Si-6.19-9.19
no 860 1 6 KOHTpPakKTOB Ha npogaxy Si-6.19 no 65351.

B cTakaHe e 6AmKHel HOTM CUHTETUYEecKas NNKBUAHOCTb OCTaeTCA Ha 3ajgHeM njiaHe, YTO U NOHATHO - GNVMXHAS HOra M Tak Hambonee
]'II/IKBI/I,CI.HI:IVI WHCTPYMEHT C HauMeHbLUUM LeHOBbIM crnpeaom.

CuHTeTnYecKas NMMKBUAHOCTb B arpernpoBaHHbIX CTakaHax 0GHOBNSIETCSA C TOM Xe YacTOoTOoM, C Kakoli 06HOBNSIeTCA arpermposaHHble CTa-
KaHbl. YacToTa 06HOB/EHMUSA arpermpoBaHHbIX CTakaHOB HMXXe YaCTOTbl TOProBbIX co6bITHUiA, npovcxogsaLwmnx B cucteme. ViHbimmn crosamu,
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arpervpoBaHHbI CTakaH, a 3HaunT U CUHTETMYECKas IMKBUAHOCTb B HEM HE OBGHOB/SETCS Ha KaXKAYH0 3asiBKY UW CAENKY. YUYaCTHUK, Xe-
NatoLmnii OLEeHNBaTb NOJHYH NyBUHY CUHTETUYECKON NMKBMAHOCTY (60nee 5 LLeHOBbLIX YPOBHEN) 1 ee U3MEHeHWe Npu Kaxa0M TOProBom
co6bITM (TPaH3aKLMK), LO/MKEH CAMOCTOATE/NIbHO PACCUNTLIBATL JOCTYMHYIO CUHTETUYECKYH INKBUAHOCTL HA OCHOBaHUM MHopMaumy B
ny6nmyHom orders_log.

Tak xe cnegyeT yunTbiBaTb, YTO B My6/MYHOM orders_log CUHTETUYEeCKMe 3asiBKM NOSABAAIOTCS TOMbKO, KOrA4a NPOMCXOAWT CUHTETMYe-
CKWIA MaTUWHI, B 06bemMe HEOOXOANMOM A1 3aK/K0HEHUS CAEKM, T.e. CUHTETUYEeCKMe 3aABKV NOMHOCTLIO UCMOJTHAIOTCA BHYTPY TOW TpaH-
3aKuuv, B KOTOPOI OHU NOPOXAEHbI. Mo3TOMy ecnn nonb3oBaTteslb caM cobvpaeT cTakaH no orders_log (6€3 NOCTPOEHUA CUHTETUKK) U
CBEpsieET €ro, Hanpumep, ¢ AaHHbIMK, TpaHcaupyembiMu B FORTS_AGGR## _REPL, To cTakaHbl 3TU GyyT OT/IMYaTbCs — B CTakaHe u3
FORTS_AGGR##_REPL MoryT 6bITb LieHbl, KOTOPblE «HE BUAHO» B CTakaHe, MOCTPOeHHOM Mo orders_log.

B notoke kommoHoB (FORTS_COMMON_REPL) nons ¢ AyywymMu ueHamun 1 o6bemamm no syylleil LeHe Takke pacCuuTbiBaKTCH C y4eTOM
CMHTETUYECKOI NMKBUAHOCTW, NpU 3TOM B cTapbix nonsx (Tuna best_buy, best_sell, xamount_buy, xamount_sell n 1.n) TpaHcnupyetcs
CyMMa HaTypasibHOW 1 CUHTETUYECKON JIMKBUAHOCTU, & B HOBbIX (C NOCT(MKCOM _native) - 0TAeNbHO CUHTETUYECKAs.

2.10. Cpenku yperynmpoBaHus

Caenkv yperynuposaHus 3akntovaet HKLL oT umeHn u no pacuetHomy kogy (PK) yyacTHuka kvpuHra.

Ecnu yyacTHVK KNMpUHIa He BbINOMHWA 06513aTeNnbCcTBa B YCTaHOBMEHHbI cpok, To HKL, cuntaeT Takoro yyactHuka Hego6pocoBeCTHbIM
yyacTHukom knupurra (HYK). HKL, ot nmenun 1 no PK HYK 3akntouaeT caenku, npuBogsLLMe K COKpaLLEHNIO MO3ULMKN U BbINOSTHEHWIO 065-
3aTenbCTB. Llenb caenok — ycTpaHuTb HeloCTaTOYHOCTL 06ecneyeHust No 06s3aTensbeTBam, C HaCTyNMBLLEH U He HaCTynUBLUeR aaToi uc-
nonHexus. bonee nogpo6HoO npouenypa onncaHa B Mpasunax Knupuxra, ctatba "Mopsaok BOSHUKHOBEHUS Y UICMONHEHNUS MapXXUHaTbHbIX
Tpeb6oBaHuin".

HKL| 3aknoyaeT caenku yperynmpoBaHusi OT UMeHU 1 Mo npegsapuTenibHO cornacoBaHHomy PK [Jo6pOoCOBECTHOMO yYacTHUKA KMpPUHTa
(AYK), B cnyyae ecnu caenka yperynmpoBaHusi ¢ HYK He MOXeT 6bITb 3ak/toyeHa "B cTakaHe". bonee nogpo6Ho npouenypa onucaHa B
Mpasunax KnupwuHra, ctatbs "Mopsagok 3aknioyeHns 3akpbiBaowmx n/unm 6anaHeupytowmx caenok”. Mo caenkam ¢ AYK komucecun (Lwitpa-
(hbl) HE B3UMAIOTCA.

2.10.1. NMpuumnHbI CAENOK yperynnpoBaHus

Mpu3Hak caenok yperynnposaHns TpaHC/IMpyeTcs B LWN03e B Tabnuuax cBoux 3assok orders_log n multileg_orders_log (none reason) un
caenok user_deal n user_multileg_deal (nons reason_buy n reason_sell), a Takxe B oTyetax f04, f04cl, 004, o04cl.

3HauyeHue nons MpuuuHa YyacTHUK
reason/ reason_buy/
reason_sell
0 O6blyHasn caenka. YK
4 BanaHcupytowe CpouHble KOHTPaKTbl, 3ak/Ilo4eHHble ¢ [J06pOCOBECTHbLIM AOYK

YYaCTHUKOM K/TMPUHra 6e3 nogayun 3asdBOK.

6 3akpbiBatowme CpoyHble KOHTPaKTbl, 3ak/lOYeHHble B pamkax npoleaypsbl HYK
Kpocc-gedgonTa.

7 3akpbiBatoLme CpoyHble KOHTPaKThl, 3aK/1l0YEHHbIE B CBA3W C HEUCTIONHEHN- HYK
em MapXxuHasibHOro TpeboBaHus.

8 3akpbiBatoLe CpoyHble KOHTPaKTbl, 3aKN0YEHHbIE B CBA3WN C HEUCTIONTHEHN- HYK
em O6sa3arenibcTBa MO NOCTaBKe Mo NOCTaBOYHbIM CPOUYHLIM KOHTpaKTam Ha
[AparoLeHHble MeTaslfbl.

100 NHoe HYK

B otuetax f04, fO4cl, 004, 004cl npuymHa cAenok yperynmpoBaHus ykasaHa B nose Type.

OTueTbl 0 caenkax ¢ thbtovepcamu f04, f04cl:

e "3" - ons 6anaHcupytowmx CpoUHbIX KOHTPAKTOB, 3aK/HOUEHHbIX ¢ [J06POCOBECTHLIMU yYaCTHUKaMM KAMpUHra 6e3 nogayun 3asBok;
e "21" - anA 3akpbiBatoLmx CPOUHbIX KOHTPAKTOB, 3aK/THUEHHbIX B paMKax npouenypbl Kpocc-aedonTa,;

o "22" - AnAa 3aKpbiBatoLLmX CPOYHbIX KOHTPAKTOB, 3aK/THOUYEHHbIX B CBA3W C HEWUCNOHEHeM MapxXuHanbHoro TpeboBaHus;

o "23"-ana 3aKpbiBakOLLNX CpOLIHbIX KOHTPAaKTOB, 3aK/1l04EHHbIX B CBA3W C HEUCNOJ/THEHNEM O6s13aTenbCTBa NO MOCTaBKE MO MOCTABOYHbIM
CpOLIHbIM KOHTpaKTaM Ha gparoueHHble MeTaslsibl.

OTYeTbl 0 3aK/YEHHbIX OMLMOHHBIX KOHTpakTax 004, o04cl:
e "3" - ons 6anaHcupytowmx CpoUHbIX KOHTPaKTOB, 3aK/HOUEHHbIX ¢ [J06POCOBECTHLIMU yYaCTHMKaMM KAMpuHra 6e3 nogayun 3asBok;
* "6" - ANA 3akpbiBatoLLMX CPOYHbIX KOHTPAKTOB, 3aK/OYEHHbIX B pamkax npoueaypbl Kpocc-aedonTa,;

o "7" - ANs 3akpblBaOLWMX CPOUHBIX KOHTPAKTOB, 3aK/IIOUYEHHBIX B CBA3W C HEUCMONHeHeM MapXxuHanbHOro TpeboBaHus.

72



10.11.2023 Lino3 SPECTRA Plaza-2 Bepcua 7.18

2.10.2. Wtpadbl n komuccun

3a caenku yperynuposaHusa ¢ Hefo6pocoBECTHbIX YHaCTHUKOB KNVPUHIa BMECTO KOMUCCUM B3uMaeTcs wrpad. Cymma wrpadha 3a 3ak/o-
YeHue 3akpbiBatoLmx CpoUHbIX KOHTPAKTOB paBHa CyMMe 5 6upxeBbix c60poB, ycTaHoB/EeHHbIX MAO MockoBckast Bupxa, n 5 komuceun-
OHHbIX BO3HArPaXKAEeHWA 3a KNMPUHT OT CyMMbI 3akpbiBatoLLmx CpoyHbIX KOHTpakToB. LLUTpad paccumTbiBaeTCA N0 KaxAoN caenke ypery-
JINPOBaHVA U YYUTLIBAETCSH MO 7-3HAYHOMY pasfeny yyacTHUKa KNMPUHIa, KOTOPbIA yKa3aH B CAesKe YperynimpoBaHus.

MHdopmaums o wrpadax TpaHCAMpyeTCs B LW/03e B none penalty B Tabnuvue part notoka FORTS_PART_REPL (cymmapHO no 7-3Ha4HoMy
pasgeny), a Takxe B Tabnuvue penalty notoka FORTS_FEE_REPL (B pa3pese caenok).

LLTpadobl v KOMUCCUY 3@ 3aK/THOUEHUEe CAENOK YPerynmpoBaHusa oT MMeHn [lo6poCcCOBECTHOrO y4acTHUKa knpuHra (6anaHcupytolime Cpoy-
Hble KOHTPaKTbI, 3aK/Nto4eHHble ¢ [J06pOCOBECTHLIM YHACTHUKOM KIMpUHra 6e3 nogayun 3assok) ¢ YK He B3nmatoTcs.

LTpadbl 3a 3akto4eHne 3akpbiBatowmx CpPoUHbIX KOHTPAKTOB ¢ HYK He B3umMatoTcs:
+ EC/M B OTHOLLEHUM YYaCTHMKA KIMPKUHTa NPoBoAUTCS npoueaypa /IMKBUAALMOHHOTO HETTUHTA.

* ECM yyaCTHUK KNIMPWHFa HaXoauTcst B cTaTyce "MprocTaHoBKa KIMPUHIOBOTO 06CAY)XUBAHWS YYACTHIKA KIIMPUHTA MO NPUYUHE aHHY -
POBaHWS NMLEH3WM HA OCYLLeCcTBNeHUEe NPOGECCUOHANBHON AeATENBHOCTY Ha PbIHKE LieHHbIX BymMar".

MHhopmaumsa no aaHHbIM 6/10KMpOBKaM TpaHC/MpyeTcs B LWo3e B Tabnuue clearing_members notoka FORTS_REFDATA_REPL.

CLenku yperynmpoBaHusi, No KOTopbiM LUTpadibl He B3MMa/IUCh N0 NPUYMHE aHHYIMPOBAHNSA NINLEH3MN Ha OCyLLecTBIeHne npodeccuno-
Hau/lbHOV [EeATENbHOCTM Ha PbIHKE LIEHHbIX ByMar, nomMeyatoTcs B Tabnuuax caenok B nonsix xstatus_sell n xstatus_buy cneunanbHbiM npu-
3HaKOM:

» DontFineRF (0x80000000000000) - Mpun3Hak HEB3NMaHUsI WTpada 3a CAENKN YPErympoBaHus.

MHhopmMaLys o cymMe LTpada BK/IYAETCS B BIAE HOBOTO TUMA MaTexa B OTUEThI pay B AaTy cnvcaHus. LUTpadibl yunThiBatoTCs B 0TUETE
B COCTOSIHAW TekyLLeli AeHeXHOl no3uumn. OTYETbI:

o payXXYY.csv;

* paycIXXYY.csv.

2.11. ONuUUOHbBI Ha aKLnn

B Bepcun SPECTRA 7.0 Ha CpOYHOM pbIHKE MOSIBAAIOTCA HOBblE NPOW3BOAHbIE MHCTPYMEHTbI — OMUMOHbLI Ha akuyn. OCOBEHHOCTb 3TUX
VNHCTPYMEHTOB 3aK/I04aeTcs B TOM, YTO 6a30BbIM aKTMBOM /18 HUX ABSETCA akuys, a He hbrouepc Ha Hee. To ecTb NIOrMyecku NosBaseTcs
npsimas ceA3ka onumoHHol cepun (OC) HenocpefcTBeHHO ¢ BA, MuHys dbtovepc. OgHako hmnsmnyeckn OC ans Takmx ONUMOHOB 6yayT
3aBOAUTBLCA Ha cneuuanbHblii dobtodepc (konnarepan). laHHblii MHCTPYMeHT yxe nmeetcs B TC SPECTRA v ncnonb3yetcs ans nepegaqn
npodoueit akTMBOB Ha Cy6-cyeTa pacuéTHbIX KoAoB EguHoro nyna. Takum 06pasom, epapxmyeckas CTPYKTypa MHCTPYMEHTOB He MeHsieTcst
1 415 ONUMOHOB Ha aKLUmMy OCTAeTCA NOMIHOCTHIO NAEHTUYHA OMLUMOHAM Ha dbloyepChl.

Ha nepsom 3Tane npegnosaraeTca BBECTU TONLKO eBpOI'IeI7ICKVIe npemMuasibHble pacyeTHble ONnuUMOHbI Ha akunn.

Tak Kak NiaHupyeTcs 3anyck OnuUMOHOB He TObKO Ha POCCUICKME, HO U HA MHOCTPAaHHbIE aKLuW, TO B3aMMOPACYETbl N0 Npemun 1 du-
HaHCOBOMY pe3y/bTaTy UCMOSHEeHWsI ONLMOHOB MOTYT NPOW3BOAUTLCS B COOTBETCTBYIOLLENA MHOCTPaHHOI BasnioTe. B cBA3W C aTUM che-
[yeT oTMuyaTh Ba/llOTy KOTMpOBaHWs (MOMe curr) U BanoTy pacuéToB (HOBoe none settlement currency) B Tabnuue opt_vch notoka
FORTS_REFDATA_REPL.

O6palyaem Balwle BHMMaHWe, 4To B pesynbrate BK Ha pasgenax yuérta 3anoros (pledge_details), npuHagnexawmx PK, He BXxogsawmx B
EAWHBIV Nyn, MOryT 06pa3oBbIBaTbCSt OTPULLATE bHBIE OCTATKU NO BasltoTaM. B cBA3U ¢ 3TUM py6riéBas nepeoLieHka 06ecneyeHms o Takum
pacuéTHbIM Kogam 1 B® ¢ npusHakom limit_tied_to_money = 1, 6yaeT npoBoanTsCcs No dhopmyne: OBbEM_OBECMNEYEHUSA_B_BAIOTE
* KYPC_BAJIKOThbI - abs(OBbEM_OBECMNEYEHUA_B_BAJIIOTE * KYPC_BAJ/IOTbI * BA/IIOTHbIV_PWCK).

OnNUVOH Ha akumu onpesensieTcs No creiyoLym npusHakam:

» OnuMoHHasA cepyisl ONUMOHA Ha akLMK Np1BS3aHa K konnarepasibHOMY hblo4epCHOMY MHCTPYMEHTY: B none underlying_id cooTBeTcTBy10-
e 3anncy u3 Tabnmupl FORTS_REFDATA_REPL:sess_option_series cogepXxvTcs naeHtudunkarop gbodepca, KOTopbIii MOXHO HaiTu
B Tabnunue FORTS_REFDATA_REPL:fut_sess_contents no nonto isin_id; B nosy4yeHHO 3anicu B nose signs A0/MKeH 6bITb B3BEAEH OUT
0x40000 (Mpun3HaK KonnarepasibHOro UHCTPYMEHTA);

+ Bas3oBbIM aKTMBOM [71s KOMnaTepasibHoOro (hbHYEpPCHOTO WMHCTPYMEHTa SBASIETCS akuus: B none asset class 3anvcu Tabnuupl
FORTS_REFDATA_REPL:fut_vch, cBasaHHoli ¢ FORTS_REFDATA_REPL:fut_sess_contents no nonto base_contract_code, fo/mxHO
6bITb 3HaUeHne 1 — «Akumsi». Kog akuum cogepxutcs B none SECCODE tabnuusl FORTS_REFDATA_REPL:fut_vch.

2.11.1. NameHeHUA B pacyeTe CBOGOAHbIX CPeACTB NoA ONUUOHbI Ha akuuun

Tak Kak HOBble OMLMOHbI SIBSIKOTCS NPeMUasbHBIMU, TO K HAM NPUMEHSIIOTCS 0co6ble NpaBuia UCMOHEeHWst Tpe6GoBaHwii 1 06s13aTenbCTB.
B nepByto Xe K/IMPUHTOBYIO CECCUIO MOC/IE 3aK/HOUeHUs CAEMKY, NPOU3BOAMTCA B3aMMOpPACUET Mo NpeMusiM. To eCTb pacyeT NpoucXoauT
"TYT Xe", 6e3 eXe[HEBHOTO NepeUnc/ieH sl BapMapXu, Kak B C/lydae ¢ MapXupyeMbIMy OMLUMOHAMMU.

MpemuanbHble ONUYOHbLI UMEKT CTOUMMOCTb U (M0 Npocb6am y4acTHUKOB) 6y4yT UCMOMb30BATLCS B KAUECTBE o6ecneyeHnst no noptdento,
a TaKkke BUsATb Ha 06bEM CBOGOAHLIX cpeacTs (FreeMoney). BenmumHa koppekTupoBku FreeMoney GyfieT fOCTynHa B Byfe HOBOTO napa-
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meTpa NetOptionValue (NOV), KOTOpbIi GyET paccuMTbiBaTLCS B GMKAILLYIO K/IMPUHIOBYIO CECCUI0 KaK CyMMa NpPOU3BEAEHUNA YUETHbIX
CTOMMOCTeli 1 06bEMOB COOTBETCTBYIOLLIMX OMLMOHHbIX NMO3ULMIA B NOPThese ¢ yUeToM 3HakKa:

MinStepPrice,

NetOptionValue=vol;* RC; W,

rne

* vol; — 06bEM NO3NLMM B i-M OMLMOHHOM KOHTpPaKTe No UTOoram Tekylleli KIIMPUHIOBOI ceccuu;
 RC;— pacyeTHasi LieHa i-ro OMLMOHHOTO KOHTPaKTa Mo UToram TekyLLeli KNMPUHIOBOM ceccum.

BennumHa NetOptionValue (none net_option_value Tabnuy part n part_sa notoka FORTS_PART_REPL) onpeaensietcs no kKaxaoMy ypoB-
HI0 yueTa no3unuuii (knveHT, B®, PK). 4ns dblovepcoB 1 MapXmnpyeMbix ONUMOHOB Ha thblovepchkl 3HadeHre NOV Bcerga paBHO HyJko.

2.11.2. HoBblIii MHAUKATMB - BeIMYUHA NPeMUN nognexallei K ynnare/nonyyeHuto B 6nvxai-
LY KITMPUHIOBYIO CECCUIO0

MocKonbKy N0 MpPemMyasibHbIM OMLMOHaM Ha akuuv BapuauvoHHas mapxa OTCyTCTBYeT, 3HaueHns VM, BbifaBaemble TKC Bcerga byayT
HYNEBbLIMM MO TakUM MHCTPYMeHTam. B CBA3M C aTMM NosBASeTCA HOBbIV MHAVKATUB NO NpeMusM (Nosie premium B Tabnuue opt_vm notoka
FORTS_VM_REPL), oTpaxatoLLunii BeNNYMHY NPeMUU K ynnaTe/nonyyeHnto B 6nmxaiiLlyto KMpYHIoBYO Cceccuto. Beluncnsiemoe 3HadeHve
He BK/IoYaeT B ce6s1 (PrHAHCOBbLIN pe3ynbTaT MCNOMHEHNS ONLMOHHOM NO3MLIMK B fieHb 3KCMMpaLy ONLMOHOB Ha akumn. [laHHas BennymHa
paccunTbiBAETCA MHANKATUBHO, UCK/THOUUTENBHO 4719 MHPOPMUPOBAHUS YUACTHUKOB KIMPUHTa. A MOCKOJIbKY pacHeTbl MOryT NPON3BOANTb-
CS He TONbKO B py6nsX, TO TPAHCALMA NPpemMnmn B BaUlloTe pacyéToB OyAeT OCyLLeCTBATLCA B OTAE/IbHOM nose premium_in_settl_currency
Tabnuupl opt_vm notoka FORTS_VM_REPL.

Mpy HAYNCNIEHWN NN CTIMCAHUN BaUTIOTHON NpeMumn GyAeT MeHSITbCSt TOPTOBbI IMMUT Ha KveHTe U Ha B® (c onuueit cBo6ogHoro ynpa-
B/IEHVSI IUMUTOM). BenMunHa U3MeHeHVst IMMMTa paBHa 06BEMY NPEMWN B BaslloTe, MEPECUNTAHHOMY B Py6/IM MO Kypcy BaslioThbl, 3adiuk-
CVMPOBaHHOMY Ha MOMEHT K/IMPUHTa.

2.11.3. ameHeHMe pacnucaHus KIIMPUHIoBbIX ceccuin

[lna ocyliecTBneHns B3auMopacyeToB B MOMEHT 3KCNMpaLmmn HeobxoamMbl LeHbl BA (akuuii), koTopble 6epyTces 13 nons LCLOSEPRICE
Tabnuusl SECURITIES Toprogoro wo3a ®oHA0BOro pbiHka. [MonyyeHne aTux aHHbIX BfeYeT 3a cO060i cABUT Hauasia BeHEPHEro K/IMpuHra
Ha 18:50 MCK 1 oKkoHuYaHusi KIMPUHroBoli ceccun - Ha 19:05 MCK. CaBur BeuepHeli KIMPUHIoBOM ceccum BneyeT 3a coboli caBur Havana
BeyepHeii Toprosoii ceccum Ha 19:05 MCK.

2.11.4. \cnonHeHne onuuoOHOB Ha akuuu

MocKosbKy 3anyckaemble ONLMOHbI HA aKLMK ABMIAKOTCS EBPONENCKAMU U PACUHETHLIMU, UCMONHATLCS BYAYT TOMbKO ONLMOHBI, HaXoAsLwmMecs
"B fieHbrax", B aBTOMaTMyeckoM pexume 1 3asiBKM Ha UCNOHEHVE/0TKa3 OT MCMOMTHEHUSA MO Tak1M ONUMOHaM NPUHUMATLCA He ByayT.

Kak 6bl/10 ckasaHo paHee, A5 onpefeneHns LeHbl UCNOMHEHUS OMUMOHA B AeHb 3KCNupauum ucnonb3yetcs ueHa BA, nonyyeHHas u3
nona LCLOSEPRICE ta6nuupl SECURITIES Toprosoro w3a ®oHA0BOro pbiHka. JaHHas ueHa hukcupyeTca B pa3MepHOCTH Konnare-
panbHOro MHCTpyMeHTa B none underlying_price Tabnuubl option_series_settl notoka FORTS_CLR_REPL. B ocTa/ibHble AHW B 3TOM MoJie
nepegaetcs LeHa Konnarepasna, onpefeneHHas Ha MOMEHT NPOBEAEHUS K/TMPUHTa COMMTACHO METOMKE pacHeTHbIX LiEH.

Mpemuns No ONUMOHHBIM KOHTPaKTaM ¢ pacyeTamu B py6/isx, nonyyeHHas/cnmcaHHas B NPOMEXYTOUHbIA KNMPYHT, TPAHC/IMPYeTCS B LU03e
B nosie premium Ta6numubl opt_intercl_info notoka FORTS_REFDATA_REPL. 3HaueHue BKNtovaeT B cebsl pMHaAHCOBbIN pe3ynbTrar Ucnos-
HEHWS1 ONUMOHHOM NO3ULUM B ieHb 3KCMMpaLMM ONLMOHOB Ha akumu. NMpemns No onNuUMOHHLIM KOHTPaKTaM C pacyetaMu B BaUTHOTe, Mony-
YyeHHasi/cnucaHHast B NPOMEXYTOUHbIA K/IMPUHE, TPaHC/IMPYETCS B OTAENbHOM nose premium_in_settl_currency Tabnuubl opt_intercl_info
notoka FORTS_REFDATA_REPL. Mpu ocyLiecTBneHUn pacyeToB B py6/1sx 3TO Mose 3anosHAeTcs HysieM. AHa/IorMyHo, Npu pacyeTax B
BaUlloTe pybresas npemus (none premium) pasBHa Hyto.

lMpemMus No ONUMOHHLIM KOHTPaKTam C pacyeTamu B py6nsx, nosiyyeHHas/CnmcaHHas B BEYEPHIOK K/IMPUHIOBYO CECCUI0, TPaHCUpyeTcs
B NONSIX premium Ta6nuy, opt_pos u opt_pos_sa notoka FORTS_CLR_REPL. TpaHcnMpyemoe 3HaueHne BK/toHaeT B cebs hMHaHCOBbIi
pe3ynbTaTt NCMOTHEHUS OMLMOHHOW NO3ULMW B AieHb 3KCNMPaLyM ONLMOHOB Ha akLuyu. NMpemusi No ONLMOHHLIM KOHTPakTam C pacyetamu B
Bas1l0Te, NONyYeHHas/CnmcaHHas B BEYEPHIOKO KNIMPVHIOBYIO CECCUIO, TPaHC/IMPYeTCA B MONsAX premium_in_settl_currency Tabnu, opt_pos
n opt_pos_sa notoka FORTS_CLR_REPL. NMpu ocyliecTBneHun pacyetoB B pybnsix 3TW Nos 3anonHATCA HyneM. AHa/loTMyHo, npu
pacueTax B BastoTe py6nesas npemus (Nons premium) pasHa Hysio.

2.11.5. Map>xupoBaHue onuuOHOB Ha aKLuu

Tak kak 6a30BbIM aKTMBOM OMNLMOHOB Ha akLuun SIBNSIETCA KonnatepasibHblii hbodepc (No omnsnyeckolt CyTm — CNoT-akTUB), 3HAYEHWS ero
pucK-napaMeTpoB, B OT/INYME OT peasibHbIX TOProBbIX IbOYEPCOB, HE COAEPXAT B Ce6e HUYEro, KPOMe PbIHOYHOIO pucka. MoaTomy Bce
HeobxoAnMble BENNYUHbBI (YPOBEHb 6E3PMCKOBOI NPOLIEHTHOM CTaBKW, CTaBKU PaCcCOr1acoBaHUsi NPOLLEHTHOrO prUcka U pucka U3MeHeHust
NPOTHO3HbIX AMBUAEHAOB) YUNTLIBAIOTCS YK€ HEMOCPEACTBEHHO NPV MapPXMPOBAHWM CamyxX OMLMOHOB. 15 npeMuasibHbIX eBPONENCKuX
OMUMOHOB Ha aKLyn He BbIYUCIATCA PUCKMN SKCMMPaLMK, TaK Kak MHCTPYMEHT SBISIETCA PacYETHbIM, & He NMOCTaBOYHbIM.

B vepapxuy MapXupoBaHnsi CUCTEMbI pacyeTa rapaHTUitHOro o6ecneyeHunst NOsIBNSIETCA HOBbIM YpoBeHb B3sATUs O - onuvoHHas cepus.
PaHee MUHUMa/IbHBIM YPOBHEM SIBAISI/ICS (OblOYEepC 1 €10 PUCKU HETTUPOBAIUCH C PUCKAMK NO BCEM MPUHALNEXALLMM €My OMNLMOHHBLIM
cepusim.

MosBNSOTCA JONOMHUTENbHBIE NOMSA ANs onucaHust BA n OC, 3HaueHUsl U3 KOTOpbIX ByayT MCNOMb30BaThCs B (hOPMYy/iax LeHoo6pa3oBa-
HUS OMUMOHOB. [lN1s pacyeTa TeOPeTUYECKUX LieH OMNLMOHOB NPUMEHSIIOTCA ABe MOAeNu LeHoo6pasoBaHus: bnaka-lloynsa u Bawense.
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B WTaTHOM pexume pa6oTbl Mofenb ballenbe He NpUMEHsIeTCs A/ NPeMUasibHbIX OMUMOHOB Ha akuuu, T.K. OTpULATE/bHbIE LieHbl NOo
Takum BA He npegnonaratotcst. s pacueta TeOpeTMHeckMX LieH Mo onLyMoHaMm Ha akumm 6yeT Ucnonb3oBatbea Moaesnb Bnaka-Loynsa c
[MCKPETHOIA BbinnaToii AMBUAEHAOB. B CBA3M C pasgeneHmem AMBUAEHA0B HA NPOTHO3HbIE U 0GBLSABNEHHbIE, EHEXHBIN NOTOK COAEPXUT B
cebe UHGopMaLmio ABYX TUMOB. MepBbIi TMM BKOYAET B CE6S1 BEMIMUMHY OXMAAEMbIX AUCKOHTUPOBAHHbLIX AUBUAEHAOB, & BTOPOI - 06b-
ABMIEHHbIX.

2.11.6. 3anpeTbl N0 ONUUOHAM Ha aKLuu

B cBsi3n ¢ TeM, 4TO BCe aKUMOHHbIE OMLMOHHbIE cepun (BHYTpY ogHoro BA) ByayT 3aBOAMUTLCA HE HA pasHble (IbHYepChbl, a Ha efunH-
CTBEHHbIW KonarepasibHbIli, HEBO3MOXHO 3anpeliarb Toprosnto rpynnammn OC, Tak Kak B HbIHELLHEW peasin3aunm BO3MOXHO ycTaHa-
B/MBaTb ONpeAenéHHbIE OrpaHMYeHNst TONBKO CPasy Ha BCE OMUUOHbI BHYTPY OAHOMO goblovepca. Mo3aTomy Mo OnuMOoHaM Ha akumm BO3-
MOXHO yCTaHaBNMBaTb 3anpeTbl Cpa3y Ha BCE OMNUMOHbI B pamkax oAHOro BA - 3anpeT Ha OnumMoHbI C isin KosinatepasibHOro gobouepca
(opt_sess_contents.fut_isin_id). JIM60 nosHbIii 3anpeT onumMoHoB - group_mask = 0x80000000 (onuuoHsbl).

75



10.11.2023 Lino3 SPECTRA Plaza-2 Bepcua 7.18

3. OnucaHue TOProBoro LaK3a

3.1. CocTaB, ycTaHOBKa U HacTtpoiika MO wno3 SPECTRA Plaza-2

3.1.1. CocTaB 1 apxuTekTypa warsa
LLino3 SPECTRA Plaza-2 BkntovaeT B cebsi cnegytoLive nporpamMmmMHbIe KOMMNOHEHTI:
* Mopynb P2MQRouter. [laHHbIli MOAynb 06ecneynBaeT:
o YcraHoBky TCP-coeavHeHwuii c cepBepamu 61pxu.
CraHgapTtHo w3 SPECTRA Plaza-2 ncnonb3syet yeTbipe TCP-coeguHeHUsi ¢ cepBepamu 6rpxu:
m CoeguHeHve ansa nogaum npukasos/komaHz (Order Management).

| | COE,CI,I/IHEHI/IG ANna nony4YeHnsa OCHOBHbIX PbIHOYHbIX AaHHbIX (Primary Data). K Taknm AaHHbIM OTHOCATCA NOTOKU arperartos, NOTOKN
FORTS_ORDLOG_REPL, FORTS_DEALS_REPL, FORTS_TRADE_REPL, FORTS_COMMON_REPL.

m CoefuHeHve ANs NoslyyeHnss BCrnomMoratesibHbIX U CripaBoyHbIX NoTokoB (Other Data).

m CoefimHeHVe AN NOMyYeHUs AaHHbIX 715 BOCCTAHOB/IEHUSI NPV BOCCTAHOB/IEHWM CBA3WN MM MEPBOHAY&UTbLHOM MPUCOELUHEHNN
(Snapshot).

Bce HacTpolikn AN AaHHbIX COeAMHEHWI NponucaHbl B KOHCMIYpaLMOoHHbIX thaiinax poytepa, npu atoMm coefuHeHune ansa "Other
Data" yka3blBaeTca kak ncxogsiiee default connection, a octasibHble kak ncxogaiwme direct connection. Takoe NOCTPOEHWE ABNSETCA
OCHOBHOV4 LUTATHOW KOHGhUrypauveli npy NoakoHeHnn K cepeepHoit hepme 6upxu. KoHdmrypaumsa coegrHeHnid npy NoAKMI0YeHnN
yepes cepsep JocTyna 6pokepa MOXET OT/IMYaTbCS, B 3TOM Crlyyae TpebyeTcs 3anpalumBaTb KOHKPETHYHO KOHhUrypauuio y Bnagenbua
cepsepa.

o lMpuem/oTnpaBky P2-cO0BLLEHWIA.

o Wwndppaumio nHchopmaumm, oTnpasasaemMyto yH4acTHUKOM, U gelumdpanyio MHdopMaummn, NpUHIMaeMyto 0T GUpPXK.

o AyTeHTUUKaLMIO yHacTHIKA B CETU BUPXU.

* LUno3oBas 6ubnuoTeka cgate.

Bubnuoteka sasnsetcsa ouumansHbiMU NPOrpaMMHbIM MHTEpbelicom, NpeAocTaBnsemMbIM yHacTHKaM TOProB, KAMeHTaM y4acTHVKOB

TOProB, a Takke KoMnaHuAM-paspaboTumkam 41a co3gaHnsa NporpamMmMHoro obecneveHuns. aHHblin MHTepdeiic obecneyrBaeT BO3MOX-

HOCTb CO3/aHu1s U OTCbINKN 6U3Hec-coobLueHnit B TC, a Takke NosyYeHns pbiIHOYHOW MHpopMaLmMn U3 Hee (pennvkaums AaHHbIX). Bu-

61moTeka BbinyckaeTcs Ans 32x paspsafHbIX 1 64x paspsagHbix cuctem Windows, a Takke ana OC Linux.

* CuctemHble 6ubnunotekn Plaza-2.

* Komnnekr cpeacts pa3pa60TKM: AONONHUTENIbHbIE YTUTUTbLI U KOMaH4HbIe (*)al?ll'lbl, AOOKyMeHTauuA, TeCToBble NpumMepbl.
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Puc. 7. lLUno3 SPECTRA Plaza-2. ApxuTtektypa
3.1.2. Tpe6oBaHUA K annapaTHOW N NPOrpaMmMHoO MH(ppaACTPYKTypam

3.1.2.1. AnnaparHble TpeGoBaHuUsA
Tpe6oBaHusi K annapaTHOMy 06ecneyeHnto BapbMpyTCst B 3aBUCUMOCTM OT cnocoba Ucnonb3oBaHus wio3a Plaza-2.
MuHWUMasbHbIE TPEGOBaHUSA K KOMMNbIOTEPY A5 MHAMBUAYAILHOMO SIofMHA C 06paboTKON AaHHbIX B NaMsATy 63 COXPaHEHMWs Ha AUCK:
 Mpoueccop Core 2 duo ¢ yacTtoToii 1 My nn Bbiwe
« OnepartvBHas NamsiTb He MeHbLue 2 6, Ans 64-6uTHbix OC 46
MuHUMasbHbIE TPEGOBaHUA K KOMMNbIOTEPY 4151 GPOKePCKOro NorMHa ¢ 06pa6oTKoli AaHHbIX B NaMsATV 6e3 COXpaHeHUs Ha AUCK:

* 2-X NpOLIeCCOPHBI cepep Ha Intel Xeon kak MUHUMYM ceprm 53xx UM aHanornyHbIx npotieccopax ot AMD (2 dhusunyeckux npoueccopa,
KONMYeCTBO Afep OT 2-X U 60nbLue)

» OnepaTvBHas NamaTb He MeHbLle 24 6
« OTtgenbHbIl koHTponnep SAS. Kak muHumym 2 avcka B RAID1. Aga pa3gena 30 6.
MuH1MasTbHbIE TPE6OoBaHKSA K KOMMbIOTEPY A1 6POKEPCKOro NorvHa ¢ 06paboTKoN faHHbIX C COXPaHEHWEM Ha [UCK:

* 2-X NPOLLECCOpPHBI cepBep Ha Intel Xeon kak MUHUMYM cepun 53Xx MM aHanormyHbIx npoteccopax oT AMD (2 chusmueckux npoueccopa,
KONMYeCTBO Afep OT 2-X U 60nbLue)

» OnepaTvBHas NamsaTb He MeHbLlue 4 ['6

¢ OTgenbHbIl KOHTponep SAS ¢ pexrMoM KelumpoBaHus 3anvcu write-back. Kak muHumym 4 gucka B RAID10. [iBa pasgena 30 6
3.1.2.2. MporpaMmHble TpeGoBaHUA

Lnto30Boe MO noafepxvsaeT criegyloLine Bepcun onepaumoHHbIX CUCTEM:

* Microsoft Windows 10 (gonycTumbl kak 32-6uTHble, Tak U 64-6uTHble Bepcumn OC)

« Microsoft Windows Server 2016/2019 (gonyctumbl kak 32-6UTHble, Tak 1 64-6uTHble Bepcun OC)

* Linux RedHat/CentOS 7 1 HoBee (TONbKO 64-6UTHbIE BEpCUK), TaKkKe BO3MOXHO UCMO/Mb30BaHWe ApYruX AUCTPUOYTUBOB

3.1.3. YctaHoBKa NO B cpeae Windows

3abepuTe HOBYIO BEPCUIO LLINIO3A C cepBepa pa3paboTumkos https://ftp.moex.com/pub/ClientsAPI/Spectra/CGate/. IMa MHCTaNNSALNOHHOIO
thaiina - setup_SpectraCGate_x64_vx.x.X.msi, rae X.X.x - Homep Bepcum MNO, Hanpumep 7.0.0.

i
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3anycTuTe nonyyeHHblii aiin setup_SpectraCGate_x64_vx.X.X.msi. YcTaHOBKa NPOM3BOAUTCS C NMOMOLLbI0 MacTepa yCTaHOBKMU.

‘cTaHoBka: SpectraCGate (sep

Bac npveeTcTEYET Nporpamma InstallShield
Wizard ana SpectraCGate

MNporpamma Inskallshield{R) Wizard BENoNHAT anrpera,
SpectralGate ao seporr 7.0.0.237, A npoaonseHHA
HammMHTE KHOMKY "anea”,

MPEAYTNPEX AEHKE: flaHHaA Nporpamna SalMeHsa SaKkoHam9
0f SETOPCKME MPABaX M MEX AYHAPOAHEIMH COMNALWEHHAMH,

Puc. 8. Ha4yano ycraHOBKU

Haxxmute kHonky "[Aanee" Ans npofo/mKeHNsa yCTaHOBKN.

cTaHoBka: SpectraCGate (Bep

MNankKa Ha3HaYeHWA
HasmrTe KHoMKY "danee”, 4Tobkl YCTAHOBMTE B 3TY NanKy, HammMHTE KHOMKY
"MzmeHrTE", HTODE! BEINOAHMTE YCTAHOBKY B APYFYH) Nanky.
¥CTaHoERa SpectraCGate B
.——/ CiMoscow Exchangel SpectraCGate), HEERT a0
Installshield

Puc. 9. Manka HasHayeHUs

Mo ymonyaHuto Ans yctaHOBKv NporpamMmel npegnaraetcs nanka C:\Moscow Exchange\SpectraCGate\. Ec/ivm Bac 310 ycTpanBaet, HakMuTe
KHOMNKyY "[lanee" ona npofo/mkeHns 1 Bbibopa BuAa yCTaHOBKMU.

Ecnu Bbl XOTUTE BbINOMHWUTL YCTAHOBKY B APYTyH0 Narnky, HaXMUTE KHOMKY "VI3MeHWTb..." 1 B NOSIBUBLLIEMCS OKHE "/I3MeHeHre TeKyLLeii nanku
HasHayeHus" BbIGepMTe HOBYIO Nanky C NOMOLLbIO OkHa “Mounck B nanke"; Ans nepexofa Ha ypoBeHb Bbllle B AepeBe Nnanok ucnonb3yiite

KHOMKY J Bbl TakKe MOXeTe co3farb HOBYHO Marnky HasHayeHUsi Npu NOMOLLIM KHOMKK EI VNV BBECTU NYTb K Y)XXe CYLLECTBYIOLEN nanke
BPYYHyt0 B nose "VIMsa nankn" B HWXKHE YacTu OkHa. [115 COXpaHeHUs1 BHECEHHbIX U3MEHEHW HaxkmuTe KHonky "OK" — OKHO n3mMeHeHus
nanky HasHavyeHusa 3aKpoeTcs, U Bbl BEPHETECH B NpeablayLiee okHO "lMNanka HasHavyeHus". Haxxmute KHOMKy "Janee” an1a npoao/mkeHms
1 Bblbopa BMAa YCTAHOBKMU.

O6paTnTe BHUMaHUe, YTO Bbl CMOXETE M3MEHWUTb Manky HasHaueHWs TOMbKO NPy NepBOii yCTaHOBKE NporpamMMbl UV NpU NepeycTaHoBKe
nporpaMmsl “c HyNns". B ocTasibHbIX Cnyvasx kHomnka "MiameHuTb..." 6yaeT HeakTuBHa.
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Buva, ¥CTaHOBKH

BelfGop Havbones No4x0AALLEND BHAA YCTAHOBKH,

BeIGEpHTE BHA YCTAHOBKH,

By A¥T ¥CTAHOENEHE! BCE KOMMOHEHTEI NPOrparmed. (Tpedyverca
BONbWE BCErD MECTA HA AMCKE. )

(") Bbibopounan

BriBop Heob X0 aMkE KOMAOHEHTOE NPOrpatitel M NankH, &
KOTOPOH OHM BY AYT YCTAHOBNSHE!, PACCHHTaHa Ha OnbITHEL
NONES0ESTENEH,

InstallShield

Puc. 10. Bup yctaHOBKU
Bbi6epyTe BapnaHT yCTaHOBKM, ONpeAenstoLLuii COCTaB ycTaHaB/IMBaeMbIX MPOrPaMMHbIX KOMMNOHEHTOB. MonHas ycTaHoBKa npegnonaraet
YCTaHOBKY BCEX KOMMOHEHTOB LWo3a: moayns P2MQRouter, 6ubnvoTtekn cgate, 4ONOMHATENbHBIX YTUAWT, & Takke KOMMNIeKTa CpefcTB
pa3paboTku. BbIGOpoYHas - 3TO pasnnyHble KOMOVHALMKN NPOrPaMMHBIX KOMMOHEHT.

HaxmuTe kHonky “[anee”, 4Tobbl aKTMBMPOBATL CMeAYOLWMIA Lar.

¥cTanoeka: Spectr

BeibopouHan ycraHoBKa

BriBepHTE KOMOIOHEHTEI NPOrPakiEl, KOTOPEIE HE0BX0AMMD YCTAHOBHTE,

LLEnKHKMTE SHAY0K B CIIMCKE HH¥E, YToBE! HEMEHKHTE CNoCof WCTAHOEKH KOMMOHEHTA,

OMMCaHHE KEOMIOHEHT A
Moscow Exchange SPECTRA
Client's Gate files
Samples

ANA ASHHOMD KOMNOHEHTS
TpebyeToA 3I6KE Ha WECTEOM
AHCEE,

MNanka:

CMoscow Exchange\SpectraCizate) M e

Installshield

Cnpaeka Arck <= Hazaa OTHEHS

Puc. 11. BbiGopouHasi ycTaHOBKa

BbiGepuTe TpebyeMble NPorpaMMHble KOMMOHEHTbI U KaTaslor 1 yCTaHOBKW. JUPEeKTopus yCTaHOBKM A0/MKHA GbiTh pacnonoxeHa B COOT-
BETCTBUU C aAMUHUCTPATUBHLIMU PEKOMEHAALMAMY.

HaxmuTe kHonky “[anee”, 4To6bl aKTUBMPOBATL CNEeAYOLLMIA Lar.
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Ycranoeka: SpectraCGate (sep

BaDHaHTbI MNoOAKNHYEHHWA K TDDFDBOE CHMCTEME

HacTpokka NapaMETPOE CO8AMHEHHA

(®) BrldeneHHEI KaHan

() PezepeHbIi KaHan

O TECTOESA CHCTEMa ANA paspaboTumkoe TO
O TecTOBSA CHCTEMA ANA paspaboTYMEoe T1
() MIrpoBan cHCTeMa

() CBOM NapaneTpEl COSAHHEHHA

MNepeonpeAenuTE CEOH NapaMaTpel CoeauHeHnA (IP unn DNS agpec: nopT),

AedbonTHEIA NHHE AMPEKTHEIA MkHE 1

|spectra—t1 mioex,com; 3001 |spectra—t1 Jmoex. cam;: 3000

AHPEKTHEIA NHHE 2 AHPEKTHEIR NHHE 3

|spectra-t1 WMo, com; 3003 |5|:|ectra-t1 WMo, cam; 3004
InstallShield

OTHEHA

Puc. 12. BapuaHTbl nogkntovyeHus Kk TC

BbibepuTe TC, K KOTOPOW HEO6X0AMMO NoAKAUNTLCA (production, TecToBas, UrpoBas 1 T.M.), WX BBEAMTE CBOW NapaMeTpbl A1 coean-
HeHWs ¢ cepeepamun 6upxu. [Ina kax[oro BapmaHTa NoAKIIYeHNs napameTpbl COEAUHEHNS XPaHATCSA B OTAEbHOM KOH(MIypauMoHHOM
dhaiine, koTopblil HaxoauTcs B katanore \links AupekTopun yCTaHOBKM:

BapumaHT nogkntoueHus ®daiin ¢ HacTpoiiKaMy NOAK/TIOHEHUA OnucaHve
BbleneHHbI kaHan links_public.prod.ini MopaxntoueHue k Spectra 60eBoVi KOHTYP
PesepBHbIli kaHan links_public.rezerv.ini MopakntoueHne K Spectra pe3epBHbIil KOHTYP

TectoBas cuctema Aans paspab6ot-|links_public.t0.ini
umkos TO

MogkntoueHne K Spectra NyGINYHbIA TECTOBLIV KOHTYP
- TEeKyLLasi Bepcus

TecTtoBas cuctema Ans paspabot- |links_public.tl.ini

MoakntoueHve K Spectra My6/MUHbIA TECTOBbIN KOHTYP

ymkoB T1 - bygyuias Bepcus
MrpoBas cuctema links_public.game.ini MopaxnoueHne k Spectra UrpoBoi KOHTYP
CBou napameTpbl COeAVHEHMNS links_public.custom.ini MopxnoyeHne, 3aaHHOE Nosib3oBaTenem

Mocne ycTaHOBKM CCblfka Ha COOTBETCTBYIOLMIA thalin ¢ napameTpamy coegyHeHVs nponuckiBaeTcs B ini-chaiine mogyna P2MQRouter
B napameTtpe connections_ini. Takoi noaxof No3BonsieT ynpocTUTb NpoLiecc nepekodeHns moayns P2MQRouter mexay nonvroHamu n
cuctemamu Spectra - 419 CMeHbI NOAK/OYEHNS AOCTATOYHO NPOCTO Nepe3anycTuTb UHCTAUTNSTOP U BbIGPAaTb HYXHbI BapuaHT. ObpatuTe
BHVMMaHue, 4YTO B C/lyyae nepeycTaHOBKM UM AeUHCTanNsaumMmn cuctembl katanor \links n daiin ¢ nonb3oBaTeNbCKMMU HAaCTpOkaMmn nog-
kntoyeHus (links_public.custom.ini) He yoanstoTcs.

B nonax cekuumn nonbL30BaTesIbCKUX HACTPOEK 0T06pa)Ka}0TCFIZ

* Mpw nepBoHaYanbHOI ycTaHoBke MO - 3Ha4YeHus No ymonyaxuto (napameTpbl 13 links_public.tl.ini B kauectse npumepa).

« [pun nepeyctaHoBke MO - nonb3oBaTesbckre napameTpbl nogknoverns us links_public.custom.ini unm client_router.ini. Ecnu dhaiinbl
OTCYTCTBYIOT, TO OTOOPaXatoTCA 3HAUYEHUS N0 YMOYaHUIO.

(®) CEOH NapaMeTpel COSAHHEHHA

MNepeonpe AENMTE CEOM NapameTpel cogduHeHA (TP wnn DNS aapec: nopt),

AedonTHEIR NkHHK AHPERTHEIA MkHEK 1
|spectra-t1 moe, com: 3001 |spectra-t1 Jmoes:, com; 3000
JMPEKTHEIR NHHE 2 JMPEKTHER NkHE 3
|speu:tra-t1 Jmoex, com; 3003 |spectra-t1 Jmoes;, conn; 3004

Puc. 13. Cekuyuns nonb3oBaTe/IbCKMX HACTPOEK NOAKIIOHEHUA

HanomuHaeMm, 4To A5 BbIGopa NpaBubHbIX aAPECOB NOAK/IHOUEHNSI HEOGXOAMMO NPOKOHCY/IBTUPOBATLCS C BALUMM GPOKEPOM WU/ CIYX-
60V TEXHUYECKOV NOAAEPXKKA BUPXKN.
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HaxxmuTe kHonky “[anee”, 4Tobbl aKTMBMPOBATL CNEAYOLLMIA Lar.

i YcTaHoexa: Spectr
BxoA B CHCTEMY

YEQ¥HMTE HMA NONB30BATENA K napone

£lNA YCMEWHOA Y¥CTAHOBKK NPOrparMHOro 0BECneYeHHA HeoBX0 AMMD 33 4aTE KOPPEKTHOS MMA
NOABZ0EATENA (NOrMH) M Naponk.

noraH

USERMAME

MaPONE

InstallShield

Puc. 14. Beog noruHa u napons

BBeauTe NI0rVH 1 Naponb A5 BbIGPAHHOMO Ha NpeAablayLleMm Liare noAkntodeHnsi. O6paTuTe BHAMaHWe Ha TO, YTO SIOMUHbI U Naponm ot
60€eBbIX NOAK/OUEHNIA, TECTOBbIX 1 UTPOBbIX — PasHble.

Mocne ycTaHOBKV NTOTWH 1 Naposib NPONMUCHIBAKOTCA B OTAE/bHOM KOH(UrypaumoHHom charine auth_client.ini, KOTOpbIA HaxoAuTCs B KaTta-
nore \auth gupekTopun yctaHoBku, a B ini-hainne mogyns P2MQRouter B napameTpe auth_ini ykasbiBaeTcsi CCbifika Ha 3TOT dhaiin.

Mpu nepeyctaHoBke MO B Monsix hOpMbl OTOGPaXAKTCA 3HAYEHMST /TOFMHA U naporns, 3agaHHble B auth_client.ini nam client_router.ini.
O6patnTe BHMaHWe, YTO B C/lyYae nepeycTaHOBKV UNu AenHCTaNNsumMmM cucteMsl katastor \auth v chaiin ¢ ayTeHTUDMKALMOHHBIMW AaH-
HbiMK (auth_client.ini) He ygansioTcs.

HaxkmuTe kHonky “[anee”, 4Tobbl aKTMBMPOBATL CMEeAYOLLMIA Lar.

CTaHoBKa: Spectr

JapervcTpypoBaTh cnyxsby Windows

PErHCTRAUMA cepeMca "SPECTRA_CGATE_Rouket’

MprnokedHe F2MORouter exe’ ABNAETCA

GaZ0ERIM MOAYNEM CHCTEME! 0DMEHS
3APErHCTPHPOBATD CEpEHE CO0BLWEHHARK TC, OHO MOMET BEITE
SAPErHCTRHPOESHD KAk CEPEHE M
ZAMYCKATECA AETOMATHYECKH NPH CTapTE
QC, ECNM CEPEMC HE SAPErMCTPMPOESH (MK
0CTEHOBNEH), BEl MOMETE SaMyCTHTE
NPHAOHKEHHE BPYHHYHD C NMOMOLLEHD
KomMaHAHoro dafna ‘skark_rouker, cd'
KOTOPEIA H3X0AWMTCA B KaTanore
YCTIHOEKH,

D Mo OKOHYEHHH YCTAHOEKH
3ANYCTHTE CEPEHC

InstallShield

Puc. 15. Peructpauus poytepa kak cepsuc OC

Mpy HeO6X0AMMOCTH YCTaHOBUTL poyTep kak cepuc OC Windows BbiCTaBUTe YEKGOKC 1 HXXMUTE KHOMKY “[anee”, yTobbl akTUBMPOBaTb
cnefyoLuii war.
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Ecnv npu uHctannsuum P2MQRouter He 6b11 3aperncTpupoBaH Kak cepsuc OC, B fasibHelLLeM 3T0 MOXHO NCNPaBUTb BPYUHYH, BOCMO/Tb-
30BaBLUMCb KOMaHAHbIM chaiinom install_router.cmd (uninstall_router.cmd) n3 auctpubyTtnsa.

g Ycranoeka: SpectraCGate (sep.:

F0TOBA K YCTAHOEKE NPOrpaMMel

Mporparka roToOES K HAYany yCTSHOBKH,

HammiTe KHOMKY "¥eTaHOBMTE", 4Tobk! HEYETE YCTEHOBKY,

YTobkl NPOCMOTRETE HAM M3MEHMTE NapaMeTpkl YCTAHOEKH, HI%MHTE KHONKY "Hazaa",
HasmHTe KHOMKY "OTHEHS" ANS BRX0A43 M3 NPOrpatkel,

InstallShield

<= Hazag 1‘ YCTAHOEHTE OTHEHS

Puc. 16. 3anyck yctaHOBKU

Haxxmute KHoMKy "YCTaHOBUTL", YTOGbI HaYaTb YCTAHOBKY.

il Ycranoeka: SpectraCGate (sep.:

MporpammMa InstallShield Wizard zaeepliena

MNporpama Installshield Wizard vonewHo yoTaHoBMNa
SpectraCGate, HammuTe kHOMKy "ToToBO" ANA BEIXOAS HE
NPOrparE,

wioex ok

Puc. 17. 3aBeplueHne ycTaHOBKU

Haxmute KHonky "MoToBO" 419 3aBepLUeHns npoLecca yCTaHOoBKN.

3.1.4. YctaHoBKa NO B cpeae Linux

3.1.4.1. YctaHOBKa U3 zip-apxuBa

[OuctpubyTne Cgate COCTOUT U3 UHCTA/IISILIMOHOIO CKPUMNTA U apx1Ba, B KOTOPOM HaxXOAsATCs 3arpyxaemble Mogy/v NpoekTa cgate v npo-

ekTa cgate_java, dpaiinsl include, chaiinbl fokyMeHTaumm 1 doaiinbl npumMepoB. AncTprubyTuB AOCTYNEH A5 cKaduvMBaHus no agpecy: https:/
ftp.moex.com/pub/ClientsAPl/Spectra/CGate/.

Mops oK yCTaHOBKY:
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1. BbIinonHute komaHay:
chmod 755 ./install.sh
2. BbInonHute komaHay:
./install.sh ./cgate_linux_amd64-7.12.0.103.zip
BHumaHue! ima apxvsa npmesasaHo k sepcum MO 1 MOXET OT/IM4aTbCcsa 0T MMEHW, KOTOPOe yKa3aHo B NpuMepe BblLLle.
3. B otBeT Ha 3anpoc: "Please, enter cgate install path:" ykaxunTte nonHbIi NyTb K KaTas10ry, B KOTOPbIA Bbl XOTUTE pacnakoBaTb LL03.
4. B oTBeT Ha 3anpoc: "Please, enter P2 login:" ykaxute N0rvH nosib3oBarens.
5. B oTBeT Ha 3anpoc: "Please, enter P2 password:" ykaxute naposib nosib30BaTens.
6. [JanbHelilwmne warn ycTaHoBKM pas/imyatoTcs B 3aB1UCMMOCTU 0T Bepcumn OC Linux, yCTaHOB/IEHHOW Ha KOMMbIOTEPE:
» Debian 6:
o YcTaHOBUTL MakeT ant
o YctaHoBuTb nakeT openjdk-6-jdk (komMnnuasLmMa NpuMepoB java)
O YCTaHOBMWTb NakeT g++ (kKoMnuaauma npumepos C++).
* CentOS 6:
0 YCTaHOBWTb NakeT gcc
O YCTaHOBUTb NakeT gcc-C++ (Komnuasumsa npumepos C++)
0 YCTaHOBUTL NakeT ant (KOMNMAALMA NPUMEPOB java).
3.1.4.2. YctaHoBKa u3 deb-naketa unu rpm-nakera
MopsaoK yCTaHOBKY:
1. CkavaiiTe 1 ycTaHOBUTE NakeT LU/I03a C NOMOLLbI0 KOMaH/b!:
dpkg -i cgate_<version>_amd64.deb
B C/lyyae ycTaHOBKu 13 deb-nakeTa, v komaHabl:
rpm -U cgate-<version>.x86_64.rpm
B C/lyyae yCTaHOBKV U3 rpm-naketa.
<version> - HOMep BepPCUUN AUCTpUbyTMBa

Ta6nuua packiagky KOMNOHEHTOB:

Kypa ctaButcs OonucaHue
/opt/moex/cgate BrHapHWKKM, cxembl, JOKYMEHTaLMs Mo L3y
letc/opt/moex/cgate HacTpoeuHble chaiinbl, auth.ini - chaiinbl
Ivar/opt/moex/cgate Karasnor normpoBaHusi, Tpeiic caiisibl
lusr/share/doc Copyright, JoKymMeHTauus No ycTaHOBKe

2. 3aiiguTe B Katanor /etc/opt/moex/cgate/auth n B cooTBETCTBYIOLLEM ini-ghaiine ykaxunte A0rmH/naponb A1 NOAKMIOYEHUS:
* prod.ini - gns nogknoueHus kK production cucteme
* tl.ini - 4NA NOAK/IOYEHMA K NONUroHy T1
* t0.ini - 4N NoAKNIOYEHUS K NonroHy TO
* game.ini - 415 NOAK/OYEHUS K UTPOBOMY MOMUTOHY

BHuMaHue! O6paTute BHAMaHWe, 4To B C/lyyae NEepPeycTaHOBKM NakeTa katasior \auth 1 chaiinbl ¢ HacTpoikamy NOAK/YEHUS He yaa-
NSKOTCS, MO3TOMY MOBTOPHO HACTpavBaTh JIOTMH/NAaposb He NoTpedyeTcs.

3. 3anycTute cepsuc (poyTep) C NOMOLLBI KOMaHAbI:
systemctl start cgate@<profile>

<profile> - BapnaHT nogxItoyeHns. B kayecTse Npodnas MOXHO ykasaTb:
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* prod - nogknoyeHne K Spectra 60eBOI KOHTYP

* rezerv - NOAK/NOYEHME K Spectra pe3epBHbIil KOHTYP
* t1 - nogkaoyeHne K NonnroHy T1

* t0 - nogkntoyeHune K nonuroxy T0

e game - NoAK/I0HYEHNE K UTPOBOMY MOUTOHY

« rfs.prod - nogkntouyeHne kK Spectra 60eBol KOHTYP C AONOMHUTENbHLIM AOCTYNoM K RFS

rfs.rezerv - nogxUeHne K Spectra pe3epBHbIii KOHTYP C AOMOSIHUTENbHBLIM JOCTynoM K RFS
¢ rfs.tl - nogknoyeHne K NnonnroHy T1 ¢ AONONHUTENbHBIM AOCTYNOM K RFS
* rfs.tO - nogkntoyeHne K nonunroHy TO ¢ AONONHUTENbHBLIM AOCTYNOM K RFS

BHumMaHue! O6patuTe BHUMaHWE, YTO NPy anrpeife naketa sanyLieHHbI cepBuC OCTaHaB/IMBAETCsl, NO3TOMY Noc/ie 06HOB/EHNsI cep-
BUC HY)HO 3anyCTUTb 3aHOBO.

3.1.5. PekomeHgauum no paspadoTke

3.1.5.1. Acnonb3oBaHWe TECTOBbLIX NPUMEpPOB
[N npoBepKu KOPPEKTHOCTY YCTaHOBKM MO 1 rOTOBHOCTM K pa3paboTke MOXHO BbINO/IHUTL TECTOBYHO CO0OPKY NPUMEPOB U UX UCTONTHEHWE.
Mpumepsbl pacnonaratotcsa B katasiore Moscow Exchange\SpectraCGate\SDK\samples ans nnardopmbl Windows nnu B katanore /usr/
share/doc/cgate-examples (/opt/moex/cgate/samples) ans Linux. C6opka npMmMepoB BbINOMHAETCA 3aMyCKOM CO0POYHbIX CKPUMTOB, KOTO-
pble pasMyatoTca B 3aBUCUMOCTM OT UCMO/b3yeMOl nnaTopMbl 1 A3blka NporpaMmmpoBanus. Ana OC Linux pekomeHayeTca chenatb
KOMWIO MPMMEPOB B CBOEM AOMaLLHEM KaTasiore u cobupatb nx oTTyaa.
OnvicaHue NpUMepoB:

1. Mpumep aggrspy

aggrspy - npvMep NOCTPOEHUS arperMpoBaHHOrO cTtakaHa Ha MOKyMnKy M npofaxy no ¢PMKCUPOBAHHOMY WMHCTPYMEHTY MO MOTOKY
FORTS_AGGR50_REPL. MNpu HaxxaTun Enter B outfile BbiIBOAWTCA cpes3 cTakaHa.

Komanga ans 3anycka:

aggrspy ISIN_ID depth outfile [r]

BXofHble apryMeHTbI:

* isin_id - id uHCTpymeHTa;

 depth - rny6buHa BbIBOAMMOTO cTakaHa B dhalin (He 6onbLue 50);

« outfile - chaiin gna neyatn ctakaHa;

* I - BK/IOUUTb 06paTHOE Hanpas/ieHe COPTUPOBKYM (MapameTp NCNob3yeTcs A1 UHCTPYMEHTOB C 06paTHOI COPTUPOBKOIA).
2. Npwuwmep repl

repl - nonyyeHve penvki AaHHbIX Mo NoToky. NMpumep nevaTaeT Bce nosyvaemble coobLeHus B log. Mpu paspbiBe COEANHEHNS pennka
HauMHaeTCA CHavyana. BXogHbIX apryMeHTOB HeT.

3. Mpumep repl_resume

repl_resume - npumep aHanornyeH repl. OTMuMe 3akI0HaeTcs B TOM, YTO Moc/e paspblBa CoeAvHEHUs repl_resume npogosmkaet
pennuky ¢ nocnegHero coobuieHnss TN_COMMIT. BXxogHbIX apryMeHTOB HET.

4. Mpumep send
send - BbicTaBNsIET 3a8BKy HA SPECTRA. BbIBOAUT B /107 OTBET TOProBOV CUCTEMbI. BXOAHbIX apryMEeHTOB HeT.

5. MNpwumep orderbook
orderbook - npvMep NOCTPOEHMS arpernpoBaHHOro CTakaHa Ha MOKYMKy Y MPOAaXy Mo MKCMPOBaHHOMY UHCTPYMEHTY no online noToky
FORTS_ORDLOG_REPL u cHanwot notoky FORTS_USERORDERBOOK_REPL. PekomeHayeTtcs ana paspabotku late join u MuHK-
MU3aLMu BpeMeHN NPOCTOst MPpU 3aKadke apxXMBHbIX AaHHbIX. MNpu HaxxaTumn Enter B outfile BbiIBoAgWTCA cpes cTakaHa.

KomaHaa ans 3anycka:

orderbook ISIN_ID depth outfile [r]
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BxofHble aprymeHTbl:

* isin_id - id uHCTpymeHTa;

* depth - rnybuHa BbiBOAMMOrO cTakaHa B dhaiin (He 6onbLie 50);

« outfile - chaiin gna neyatn ctakaHa;

* I - BK/IIOYMTb 06paTHOE Hanpas/ieHne COPTMPOBKK (NapameTp UCNOoNb3yeTCs 4151 MIHCTPYMEHTOB C 06PaTHOW COPTUPOBKOIA).
6. MNpumep p2sys

p2sys - npumep aBTopu3aumny poytepa n3 cgate. NoBTopseT B LMkIe cneytowye 4encTBus:

* lMocbinaet ownboyHbIl Habop (login, pwd), B oTBET nony4yaet coobuieHne logon failed;

* Mocne aToro nocblnaeT NpaBusbHLIA Habop (login, pwd);

* Ha coo6LieHne 06 ycneLuHol aBTopmn3auum nocbliaeTcs 3anpoc Ha logout;

* BosBpar k Hauany.
7. Npumep send_mt

send_mt - npumMep MHOrONOTOYHOM NOCLINKK 3asABKU. (MpUMeYaHne: KOMNUAMPYETCA TOMbLKO NOA KOMNUAATOPaMu, NOAAEPXVBaOLLMM
C++11.). B Tpege 1 nocbinatotcs 3aaBku. B Tpefe 2 obpabarbiBatotcs reply Ha nocblnaemble 3asaBKu.

[Ns ucnosHeHnss NpYMepoB Heobxoaumo ybeanTbes, uto P2MQRouter 3anylleH 1 coeguHeH ¢ ceTolo Plaza-2 (aHann3om coo6LieHunii
poyTepa), B 4OCTYNHOCTM 6rubnunotek Plaza-2 ansa 3anyckaemoro ¢haiina npumepa (BO3MOXHO NoTpebdyeTcst AobasneHme katasora Moscow
Exchange\SpectraCGate\bin B nepemeHHyto okpyxeHusi PATH nnun ykasaHue katanora Moscow Exchange\SpectraCGate\bin B Baluei
cpege paspaboTku), a Takke B 4OCTYMHOCTM KOHOUIYPaLMOHHbIX (halisioB.

MpumeyaHwue: YkasaHHble MPUMEPbI He nNpegHasHaveHbl A1 KONMpoBaHUA U UCNOJb30BaHNA B pa60Te C AaHHbIMW, OT/INYHbLIMU OT TECTO-
BbIX. /iIcnonb3oBaHue 3aTnx npumMepoBs ans pa60TbI C pea/ibHbIMU JTOTMHaMN KaTeropnyeckn 3anpeLieHo.

3.1.5.2. PacnpepgeneHHble KOH(Urypauymum
MpunoxeHne nonb3osarens c cgate n mogynb P2MQRouter MoryT hyHKLMOHMPOBATb Ha pa3HbIX KOMMbloTepax. 415 pasHeceHus poytepa
N KJTMEHTCKUX I'Ipl/lﬂO)KeHI/IVI Ha pa3Hble KOMNbITEPbI B CETU 6p0Kepa cnenyet yctaHOBUTb poyTep U3 ,IJ,I/ICTpI/IGyTI/IBa Ha KOMNbHoTep, C KOTO-

poro 6yAeT OCyLLECTBNATLCSA AOCTYN B CETh 6UPXM, YCTAHOBUTL cgate 13 AUCTPUBYTMBA Ha KOMMbIOTEp, rae 6yaeT paboTark NpuioxeHue
nosb30BaTesisi, U cAenatb CeayoLe HacTPOKN:

* CoO CTOpPOHbI KNINeHTa:
o YctaHoBUTb cBoOicTBa Host, Port B 3Ha4YeHns, COOTBETCTBYIOLLME YCTAHOBKE poyTepa B Balleli KOpnopaTnBHOA CETU.

o TMpaBuIbHO YCTaHOBUTL CBOWCTBO Password — fiokasibHblii naposb npunoxeHust AppName Ha poyTepe. MNpy coeiuHeHNN NpuUioxe-
HUA 1 poyTepa BHe NpefenoB OfHOTO KOMMNbIOTEPA, TpebyeTcs 3afjaBaTb Naposib I0KaLHOTO coefuHeHus. Maponb I0KafbHOTo co-
eAVHEHUS 1 Napo/b A1 ayTeHTUMKALMY NPUNOXEHUS B ceTn Plaza-2 — 3To pasHble Belwu! Henb3s ux nyTatb.

» Co CTOpOHbI poyTepa:

o B ini-chaiine poytepa B cekymn [AS:Local] nponucate ctpoky <AppName>=<local password>, rae AppName u local Password — nvs
NPUIOXKEHNS 1 €ro JIOKa/bHbIV Naposib — AO/MKHbI COOTBETCTBOBATHL NapameTpam, nepesaBaemMbiM KITMEHTCKUM MPUIOXKEHNEM.

3.1.5.3. PekomeHgaLun No BKOYEHUIO paHTaliMoB MB B npunioXeHue nonb3osBaTesis Npyu pacnpocTpaHeHUn
nonb3oBaTtesibckoro NO CTOPOHHUM KOMNaHnAM
Ha6op ¢haiinos, KOTOpPbI KONMPYETCA B KaTaslor ycTaHoBKM LWo3a Moscow Exchange\SpectraCGate\bin, a Takke cxeMbl faHHbIX U CO06-
LeHWi1, Haxoaswwmecs B kataniore Moscow Exchange\SpectraCGate\SDK\scheme, A0o/mkHbI KOMMPOBATLCA NO/b30BaTENEM U3 KaTasiora
YCTaHOBKM B KaTasior CO CBOVM MPUIOXKEHUEM U PacnpoCTPaHATLCA BMECTE C HUM.

He pfonyckaeTcsi ncnonb3oBaHMe pasfinyHbix Bepcuii moayna P2MQRouter 1 KOMMOHEHT cgate, Tak Kak OHU He SIBASIOTCS COBMECTUMbIMM,
Mpu ycTaHOBKEe NPUNOXEHUA NONb30BaTeNs CrefyeT KOHTPONMPOBaTh, YTO UCNOMb3YETCA Ta e camas Bepcus P2MQRouter, 4to 1 npu
paspaboTke.

3.2. CocTtaB TpaHcnupyemoii nHchopmayum

B gaHHOM pasgene onucbiBaeTcsA cocTas MHhopmaumn, TpaHcmpyemoii B Wwinto3e Plaza-2.
Bce TpaHcnvpyemble faHHble pa3feneHbl Ha cneaytoLwye nornieckme rpynnbi:
» CnpaBouHas uHgopmauus

- ToproBasi vHchopmaLysi
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3.2.1.

WHhopmauys 451 BOCCTaHOBNEHNS
WHhopmauus o cpeactBax U numuTax
KnupuHrosas nHcopmaums
MHbopmaums 06 nHagekcax u Kkypcax

BcnomoraresnbHble I/IHCpOpMaLlI/IOHHbIe NOTOKU

CnpaBo4Has nHcpopmayus

CnpaBoyHas UHopMauus CoAEPXUT crefytolime AaHHble:

PacnucaHue n ctaTyc TOproBbIX ceccuii

VHchopmaumsi 0 BpeMeHV NPoBeLEeHNS TOPTOBOW CECCUN 1 €€ COCTaBNAOLLMX, TakMX KaK MPOMEXYTOUHbIV KIIMPUHT, BEYEPHSS U YTPEHHSA
ceccuu, goCcTynHbl B Tabnuue session notoka FORTS_REFDATA_REPL. B 3T0i4 e Tabnuue ykasbiBaeTcs CTaTyc Ceccuu, 4To no3eosisieT
OTC/MIeXUBaTb U3MEHEHUA peXnmMa ceccumn.

CnpaBoYHNKM UHCTPYMEHTOB Y 6a30BbIX aKTUBOB, UX CBOCTBA

HasHauyeHHble B TOProByld ceccuio  (DblOUepCHble  WHCTPYMEHTbI  AoCTynHbl B Tabnuue fut_sess_contents notoka
FORTS_REFDATA_REPL. CocTaBHble MHCTPYMEHTbI TaKKe NepednceHbl B 3Toi Tabnmue. ONUMOHHbIE UHCTPYMEHTbLI TPAHCMPYHOTCA
B Tabnuue opt_sess_contents notoka FORTS_REFDATA_REPL. CnpaBoyH/K 6a30BbiX akTMBOB (PblOYEPCOB MpeAcTaB/neH Tabnuue
fut_vcb notoka FORTS_REFDATA_REPL.

YKa3aHHble cnpaBoYHUKU MOTYT OGHOB/ISITLCS B X0, TOProBOli ceccuu, Hanpumep, B pesy/sktare NpYoCcTaHOBKW TOProB Mo Kakomy /in6o
WHCTPYMEHTY U/IM BO BPEMS ONepaLymn paclunpeHnst IMMUTOB LiEH.

CnpaBoYHUKN PUPM U KIIMEHTOB

TpaHcnupytoTca B Tabnuuax dealer n investor notoka FORTS_REFDATA_REPL. B gaHHbIX cnpaBoYHMKaxX AOCTYMHbI UCKMIOUYUTENBHO
CBefleHNs 0 KIMeHTax cBoe hupmbl.

CnpaBo4HMK obnuraunii

O6nuraumn  onuceiBaloTcs  Habopom Tabnuy notoka FORTS_REFDATA_REPL: cnpaBoyHMK napameTpoB  CMnOT-aKkTMBOB
fut_bond_registry, cnpaBo4HuK MHCTpyMeHTOB obnurauuii fut_bond_isin, HKJ Ha gatsl Bbinnat kynoHos fut_bond_nkd, pasmepsb! Bbinnar
HOMWHasIbHOM cToumocTu obnurauymm fut_bond_nominal.

KoaghdhnLMeHTbI NapaMeTpuyeckoii KpUBoii BONATUILHOCTY A/151 OMLUMOHOB

TpaHcnupytoTcsa B Tabnuue volat_coeff notoka FORTS_MISCINFO_REPL.

[na ocywecTBneHNs onepaumnii Ha pbiHKax Toproeoit cuctembl SPECTRA cucTema nosib3oBatesisi 4o/KHA NoyyaTh B peXxumMe OH-naliH
no KpaliHeit Mepe cnepytoLLve CnpaBoYHbIe AaHHbIE:

3.2.2.

PacnucaHue ceccuii (session)

CnpaBouHUK UHCTpYMeHTOB (fut_sess_contents, opt_sess_contents)

ToproBas uHcdopmaumsa

ToproBasi HopMaLys BK/HOYAET B CEOS:

ArpervmpoBaHHble CTakaHbl

DOpPMUPYIOTCSA HA OCHOBE CUCTEMHbIX 3as1BOK N0/1b30BaTe/ei NyTeM CyMMUPOBaHNS 06bEMA [i/191 KaXKA0r0 UHCTPYMEHTA, LLIeHOBOTO YPOB-
HS1 M HanpaeneHusl 3asBkU. OGHOB/SIOTCA B PEXMME OH-NaliH U SBMSIOTC OCHOBHLIM CMOCOGOM NOJYYEHUst MHGIOPMALIMM O TEeKyLLIMX
LieHax 1 06bEMaXx. Monb3oBaTeNb MOXET BbIGpaTh Xenaemyto ry6uHy cTakaHa 13 BapraHToB 5, 20 niu 50 LieHOBbIX YPOBHel B KaXaoM
U3 HanpaB/eHuii; AaHHbI BbIGOP OCYLLECTBSIETCS NPYU KOHDUTYPUPOBAHN JIOTUHA U HE MOXET GbiTb U3MEHEH B XO/ie TOProBOi ceccuu.

CrakaHbl TPaHCNUPYKTCA HECKOSIbKUMKU noTokamu pennavkaumn Plaza-2: FORTS_AGGRS5_REPL, FORTS_AGGR20_REPL u
FORTS_AGGR50_REPL.

O6LLEepPbIHOYHbIE NOKa3aTeNn

B cocTaBe 06LLepbIHOYHbIX NOKa3aTenei TpaHCIMpyeTcs Takast MHPOPMaLIMS Kak NyyLume 3asBKy Ha MOKYMKY U NPoAaXxy, LLeHbl OTKPbITUS,
3aKpbITUS, TEKYLLME pacyeTHble LieHbl U T.N. [laHHas nHopmaums TpaHcanpyetcs B notoke FORTS_COMMON_REPL.

XKypHan 3asiBOK No/b30BaTesisi (a Takke - NO/HbIN XypHan 3asBOK TOProBoii cucTeMbl)
B ypHaUsie 3as1BOK No/b30BaTesisi TPAHC/IMPYETCs BCS UCTOPWsT onepauyii no 3asiBkam nosib3oBartesisi. XKypHasibl 3asBOK No/b30BaTesist

pocTynHbl B Tabnuue orders_log notoka FORTS_TRADE_REPL ans cblouepcos 1 ONUMOHOB, a Takke B Tabnuue multileg_orders_log
notoka FORTS_TRADE_REPL g9 3aBOK N0 COCTaBHbIM UHCTPYMEHTaM.
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3.2.3.

B cnyyae, ecnv nonb3oBatenb NPU KOHMUIypaLmum norvHa ykasan onumio "MosnHblii XypHan 3asBok”, NTOMUMO CBOWX 3asBOK, MO/b30-
BaTeslb OyAeT NonyyaTb NOMHbIV XypHan BCex onepauuii ¢ 3asiBkamMu Ha pbiHKe B aHOHUMW3MPOBaHHOM BUAE, JOCTYMHbIN B Tabnuue
orders_log notoka FORTS_ORDLOG_REPL.

XypHan cfienok nonb3osarens

CoflepXu1T CrMCOK BCEX COBEPLUEHHbIX MOMb30BaTe/ieM 3a TeKYLLYH CecCuto cAenok. XKypHasibl cefnoK nosib3oBaTtens AOCTYrMHbI B
Tabnuue user_deal notoka FORTS_TRADE_REPL ans cblouepcoB M ONUUOHOB, a Takke B Tabnuue user_multileg_deal notoka
FORTS_TRADE_REPL ansa cgenok no coctaBHbIM UHCTPYMEHTAM.

XKypHan cenok ToproBoii cucTembl

CopepXuT CNMCOK BCEX CAENOK, COBEPLUEHHbIX BCEMU MOMb30BATENAMM 3a TEKYLLYI0 ceccuio. [laHHble CAenoK YyXux nonb3oBarenei
npeacTaBneHbl B aHOHMMU3NPOBaHHOM BuAe. XXypHasibl CAeNoK Nosib3oBartens 4oCTynHbI B Tabnuue deal notoka FORTS_DEALS_REPL
0151 hbOYEPCOB M OMUMOHOB, a Takke B Tabnuue multileg_deal gnsi caenok no cocTaBHbIM MHCTPYMEHTaM.

WHdopMaLms ana BOCCTaHOB/IEHUA

[ns obecneyeHrst BO3MOXHOCTM BbICTPOr0 BOCCTAHOB/IEHNS NOYYEHUS TOPTroBOI MHGhOpMAaLIMKM nocsie noTepu coeanHeHus co SPECTRA,
paBHO KaK 1 A5t peanu3aumm cLeHapysi No34HETo NOAKIUEHUs K 61pxe, B cocTase LuMto3a Plaza-2 ocyllecTBAsieTca TpaHCsaUuus nepu-
OAVYECcKMX CPe3oB TEKYLLMX CTakaHOB B HearperMpoBaHHOM BuAe. STO MO3BOJSIET NOMYYNTb akTyaslbHOe COCTOsIHUE CBOWX 3asiBOK (a B
cryyae NoAK/oUYEHHOI onuum "MoMHbINA XypHau 3asiBOK” - BCEX 3asiBOK B CUCTEME) HA TEKYLLWIA MOMEHT BpeMEHMN.

Cpesbl aKTUBHbIX 3a1BOK TPAHC/IMPYIOTCA C NEPUOANYHOCTLIO 2 MUHYTLI B oToke FORTS_USERORDERBOOK_REPL.

3.2.4.

WHopmayma o cpegcTBax U IMmMmmTax

Bk/touaeT cnegyolye AaHHble:

3.2.5.

WHhopmauysi o no3numsx

TpaHcnvpyeTcs B BuAe BpeMeHHbIX cpe3oB B notoke FORTS_POS_REPL. [Insa kaXgoro 3Ha4yeHusi No3vuum AoCTyneH naeHtudukarop
nocnefHen caenkv, BoeaHel B pacyeT 3anucu no nosuuum.

WHopmMauysi o cpeacTBax U IMMUTAxX KMEHTOB

TpaHcnvpyeTcs B BUAE BPeEMeHHbIX cpe30B B notoke FORTS_PART_REPL. [Jns Kax40ro 3Ha4yeHuns KNIMEeHTCKOro cyeTa ykasaHbl pasmMe-
pbl CPeAcTB (Kak AeHer, Tak U 3a/10T0B) Ha Ha4Yas10 TOProBOl ceccumn, TeKyLUme 1 pe3epBbl CPEACTB.

KnupuHroeasa nHcopmauyms

KnvpuHroBasi MHhopMaLysi, TpaHC/IMpyemast B cocTaBe Lwto3a Plaza-2 BK/IOYaET crieayolye JaHHbIe:

3.2.6.

PacueTHble LieHbl KNMpuHra

DopmMUpyHOTCA B MOMEHT NPOBEAEHUSI BeuepHero knnpuHra. JoctynHel B Tabnuue fut_sess_settl notoka FORTS_CLR_REPL. Ta6nuua
C pacyeTHbIMM LeHaMn BK/IIOHAET Takke UHCTPYMEHTbI, CPOK AENCTBUSA KOTOPbIX 3aKOHUYM/ICS, YTO MO3BOMSET UCMOMb30BaTb AaHHYH0
Tabnmuy 15 NoyveHns NPaBU/IbHBIX LLEH MO KOTOPLIM ByAeT npov3BeAeHa nocTaBka.

BapwuaunoHHas mapxa (MpeMusi) NPOMEXYTOYHOTO K/TMPUHra

BapuaunoHHaa Mapxa (npemMusi) NpPOMEeXyTO4YHOro KaupuHra poctynHa B Tabnuuax fut_intercl_info n opt_intercl_info notoka
FORTS_REFDATA_REPL gnsi doblo4epcoB 1 ONLMOHOB, COOTBETCTBEHHO.

PeecTpbl OTBEPrHYTLIX B K/IMPUHT 3aABOK

MepeuncnsaoTcsa 3as8BKky, NEPEBLICTAB/IEHNE KOTOPbIX B KIIMPVHT HE 6b1/10 NPOM3BEAEHO NO NPUYMHE HEXBATKM cpeacTBa. PeecTp TpaHc-
nvpyetcsl B Tabnuue rejected_orders notoka FORTS_REJECTEDORDERS_REPL

Cpe,qCTBa K/IMEHTOB MO pe3y/ibrataM KJ/IMpuHra

BktouatoT B ce651 MHhopmaumio 0 CymMMe CPeACTB Ha cHeTax, ABWKEHUN N0 cyeTam, cbopax, CyMmmapHoM MO n BM Ha MOMEHT KAvpuHra.
TpaHcnupytotca B notoke FORTS_CLR_REPL.

3asBK/ Ha UCNOJSHEHNE onunoHos

NHcopmaymsa 06 nHgekcax n Kypcax

B cocTaBe AaHHOI rpynnbl NPUCYTCTBYET creayolas nHopmaums:

Tekywme 3Ha4yeHnsa nHaekcos PTC

Bk/toyaeT TekyLme 3HaueHns GUPXEBbIX MHAEKCOB. 3HAYEHUS B AaHHON Tabnuue 06HOBNAKTCSA C NEpUoANYHOCTLI0 15 cekyHa,. B co-
cTaB MHopMaumm 06 nHaekcax BXoguT 3HaveHue kypca USD, ¢ ucnonb3oBaHWeM KOTOPOro Gbl/1 MPON3BEAEH pacyeT nHaekca. [laHHble
TpaHcnupytotca B notoke RTS_INDEX_REPL.
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* 3HaueHus KypcoB BasltoT

CopfepxaTt 3Ha4YeHUs1 KypcoB BaslloT, MCMO/b3yeMble B TOProBoii cucteme s 06paboTkm KOHTPAKTOB, pacCUnTbiBAEMbIX B BasoTe, OT-
JINYHOI OT py6rieid. 3HaYeHUs1 KypCcOB BaUTHOT AOCTYMHbI B Tabnuue curr_online notoka MOEX_RATES_REPL.

3.2.7. BcnomoraTtesibHble MH(hOpMaLNOHHbIE MOTOKU
B AaHHyto rpynny oTHeCeHbl MHOPMAaLMOHHbIE MOTOKM, MPEeAOCTaBASALWME AONO/THUTEIbHbIE (DYHKLUN:
 TekyLLMe 3HaYeHNs1 BapUaLMOHHOM MapXu 1 UHAVMKATMB N0 NpeMuamM
TpaHcnupytotcsi B notoke FORTS_VM_REPL B pa3pese no3uuuii knmeHTos n PK.
* Tekylme 3HAYEHVSI BONATUNBLHOCTU U TEOPETUYECKME LiEHBI A1 OMNLMOHOB

TpaHcnupytoTca B notoke FORTS_VOLAT_REPL.
3.3. OCOBGEeHHOCTU UCNOJIb30BaHUA LWJIK03a

3.3.1. Cnyxe6Hble nons pennvkayum

Kaxgas pennvumpyemas Tabnuua MMeeT B CBOEl CTPYKTYpe Tpy NepBbIX NOMs OMKCMPOBAHHOTO TUNa i8, NpegHasHayYeHHbIX Ans obecne-
YEHUs MexaHu3ma penmKaumm:

replID — yHuKanbHbIA ngeHTudukaTop 3anucy B Tabnuue. Mpu BCTaBke Kaxk4oi HOBOW 3anucu, 3TOI 3anicy NpucBarnBaeTCcs YHUKaIbHbIN
naeHTudrkaTop. HecmoTps Ha To, YTO Tabnmua MOXET UMETb HEKWI NEPBUYHBIV KoY, onpesensiemblii 6GU3Hec-norvkon, ansa uenei
pennukaLuumn Bce paBHO NEPBUYHBLIM U YHUKa/TbHbIM UaeHTudrkaTopom sensietca none repliD.

replRev — yHVKa/1bHbIl HOMEp U3MeHeHUs B Tabnuue. Mpu Nto60M 3MeHeHUu B Tabnuue (BCTaBke, PeAakTMPOBaHUY, yAAIEHUN 3aninci)
3aTpoHyTasi 3anuch NosyyaeT 3HadeHue replRev, paBHoe MakcumansHoMmy replRev B Tabnuue Ao u3MeHeHus +1.

replAct — replAct — npusHak Toro, 4To 3anuck yaaneHa. Ecnu replAct He HyneBoli — 3anuck yaaneHa. Ecnu replAct = 0 — 3anucb
aKTuBHa..

3.3.2. KomaHgbl

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

OTBETOB Ha OTMNpaB/ieHHble COOBLLEHNS HEOOX0AMMO B (DYyHKUMM OTNpaBku cooblieHns 3agatb cnar CG_PUB_NEEDREPLY, a Takke
co3aatb NOANUCHKK € Tnom p2mareply.

B cnyyae owmnbkn B focTaBke 1 06paboTke COOBLLEHUSI HA CUCTEMHOM YPOBHE, KOA, KNeHTa MOXET NOoNy4nTb IM60 owmnbKy npuw BbINos-
HeHUN PYHKLUM OTNpaBkM coobLLeHns, TMB60 OTBETHOE COObLLEHNe cneLmanbHOoro Tuna "cuctemHas owmnobka" (msgid=100):

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

O6parute BHUMaHUe, YTO COOBLLEHNE "cucTeMHas owmnbka" MOXeT ObITb OTNPAaB/IEHO B OTBET Ha Nto6oe coobLLeHne BU3HeC-10T1KN.
3.3.3. KOHTpONb aHOMa/IbHOW aKTUBHOCTU

B TC SPECTRA pelicTByeT cuctema orpaHMyeHns aHoMasibHOM aKTUBHOCTY KITMEHTCKMX MPUAOXEHW. OHa He MNO3BOJ/IAET NPUIOXKEHUIO
nosnb3osartens (ogHomy noruHy B cucteme SPECTRA) npuckinatb 6051ee OroBOPEHHOTO B 3a5BKE Ha NMOAK/IIOUEHNE KO/IMYeCcTBa COOOLLEHWI
B €VHVLY BPeMeHN. B HAacToALMI A MOMEHT MOXHO NO/y4nTb /TI0FMH B cuctemy SPECTRA c orpaHnyenvem 30, 60, 90 n 1.4. (Ho He 6onee
3000) ToproBbIx onepauuii B cekyHay. K TOproebiM onepawusiM OTHOCATCS BCE KOMaHAbl ynpaBneHnusi 3asiBkamu. KonnmyecTBo HETOProBbIX
(BCex ocTasibHbIX) onepauwuii g5 1060ro Tuna siorvHa orpadmyeHo 1000 B cekyHay.

Mpu NpeBbIWEHUN MMUTa COOBLLEHWNIA, CUCTEMA KOHTPONS HE TpaHCAMPYET coobLieHne B aapo TC, a nocblnaeT nosib3oBaTento coobLLe-
HMe-0TBET C yBeO0MIeHMeM 06 oTKase B 06CnyxunBaHum, msgid=99 cnegytoLuein CTpyKTypbl:

Mone Twvn OnucaHvne
queue_size i4 KonuuecTtBo coobLueHnit nonb3oBatens
penalty_remain i4

BpeMsi B MUIMCEKyHAAX, N0 NPOLIECTBUM KOTOPOTro GYAET YCMELLHO Npy-
HSITO cneaytollee Coo6LLEHVe OT 3TOTo No/b30BaTesNs

message c128 TekcT coobLieHns 06 oLmnbke

O6pallaem BHUMaHWE Ha f1Ba HioaHca:

1. KonnyecTtBo cOO6LLEHWIA 3a UCTEKLLYIO CeKyHAy oLeHnBaeTcs npu npuéme KAXKAOMO coobLieHns. 3To 3Ha4mMT, YTO ecv Nosb3oBaTesb
NMOCTOSIHHO MPUCbINAET 3anpochkl C YacToTON, 6obLUe, YeM eMy paspeLLeHo, TO ero coobLLeHNsa nepecTatoT o6pabaTbiBaTbCA BOOOLLE.

2. COOﬁLU,eHVIe-OTKaS ¢ TNnoM 99 MOXeT 6bITb MOCNAHO B OTBET Ha to6oe COO6LU,8HI/Ie nonb3oBarend.
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3.3.4. ABTOMaTN4YeCcKOe CHAATUE 3asBOK MPU OTK/TIOYEeHUU Nonb3oBaTtesis OT TOPros

B TC SPECTRA npefycMOTpeH MexaHu3m KOHTPO/S 3a COCTOSHUEM noAktoyveHns knmenTa (cepsuc "Cancel On Disconnect"), koTopblii
No3BO/IAET NPU OTK/OYEHUW KNeHTa oT TC aBToOMaTu4yeckn CHUMaTb BCE akTVBHbIE 3a8BKM KneHTa. CH/UMAaOTCA TONbKO 06blyHbIe (6e3
CpoKa ncTeyeHuns), 6esafpecHble 3asBKu.

[insa BKAoYeHUs cepauca (a Takke OTKIoYeHNs) ivpMe-Y4acTHUKY TOProB He06X0AyMO NofaTh COOTBETCTBYIOLLEE PacnopshKeHVe Yepes
KnueHTckuii LleHTp. CepBuc BktovaeTcs Ansa naeHTtudmkatopa (p2login), npuHaanexatiero oupmMe-YyacTHUKY.

Mpy noakIloueHUn naeHTudmkaTopa ¢ BKIUeHHoi yenyroii "Cancel On Disconnect” k TC Ansi HET0 akTMBUPYETCSI PEXMM KOHTPO/S 3a
COCTOsIHUEM nogxtoueHmnst (COD-pexum).

Norvka paboTbl MEXaHU3Ma KOHTPO/IS MOAK/IOUEHNIE CriefytoLias:

* Ecnu gnsa knueHTta aktnsmposaH COD-pexum, To CUCTEMA OTC/IEXMBAET aKTUBHOCTb NOAK/IOYEHMA HA TPaH3aKLMOHHOM ypoBHe. Kaxaas
KOMaHa (COO6LLleHVIe) KNMeHTa, 3aperncTpmpoBaHHas B CUCTEME, BHE 3aBMCMMOCTU OT eé YCMNeLHOCTU, TPaKTyeTCs Kak nposiB/ieHne
AaKTUBHOCTW.

« Ecnv 3a ycTaHOB/EHHbIN B KAUecTBe Nopora HeakTMBHOCTY BPeMEHHOI MHTepBaJT (B TekyLeli peanm3aumm = 20 cek.) KTMEHT He OTNpaBu
HU OZHOrO COOGLLEHUSI UKW, NOTEPSIB MOAK/IOYEHNE K CUCTEME, He MOAK/IHUNUCS 3aHOBO, BCE €0 aKTUBHbIE 3asBKUM aBTOMATUYECKU
CHUMAOTCS.

B0O3MOXHbIE CUTYaLK, MPU KOTOPbIX MPOMCXOANT 3anyck NPOLEAYPbl CHATHS aKTUBHbIX 3as1BOK:
 KNWEHT He O0TNpaBuU/ HY OAHOTO COOBLLEHUS 3@ YCTAHOB/EHHbI Nepuos, BpEMEHMU.

* KnueHTckoe npunoxeHue notepssno coefnHeHne ¢ poyTepoM. AKTUBHBIE 3a5BKU 6y,qu CHATbI N0 NCTEYEeHUN YCTaHOBJIEHHOIO nepuoga
BpemMeHu.

* PoyTep notepsan coeguHeHve ¢ cepBepoM AocTyna. AKTUBHbIE 3aABKN 6y,qu CHATbI N0 NCTEeYEeHNN YCTaHOB/IEHHOIO nepunoaa BpemMeHn.

» CepBep goctyna notepsan coegunHerve ¢ TC nam ytpatui paboTocnoco6HOCTb BCEACTBME BO3HUKLLEN OLUNMOKN. AKTUBHbIE 3a8BKU Kn-
€HTOB, He YCTaHOBMBLUNX coegnHeHne c Apyrmm cepeepom Aoctyna, 6y,qu CHATbI NO NpoLUecTBnn BpeMeHn, yCTaHOB/IEHHOIO B Ka4ecTBe
nopora HeakTUBHOCTW.

+ B03MOXHa CuTyaLms, Korga cepeep A0CTyna, YaCcTMYHO yTpaumBas paboTocnoco6HOCTb, onoselaeT TC 06 aKTUBHOCTY OT MEHW CBOMX
K/IMEHTOB, HO (DAKTUYECKU TEPSIET C HUMU COeaMHEHMe. Takas cuTyauyst He MOXeT ObITb naeHTUdMLMpoBaHa TC BUPXKM U [OMKHA BbiTb
yperynMpoBaHa Ha CTOpOHe Y4acTHUKa.

A BCEX KNMEHTOB C COD-pe)KVIMOM 3adaBKN TakKxe aBToOMaTn4eCkM CHUMaKTCA Noc/ie OKOHYaHUA BeqepHeVl Topr030|7| ceccun n npu Boc-
CTaHOB/IEHUU CUCTEMbI Moc/e c6os.

3asBKu, CHATbIE MexaHn3MoM "Cancel On Disconnect”, B Ta6nuLax NoMeyatoTcs cneuyasibHbIM CTaTycoMm (Mose xstatus).

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

Mone Tun OnucaHue

seq_number i4 Homep coobLeHnsa-xapTéuTta (B TekyLLel BEpCUU He NCNO/b3yeTcs).

KomaHfa He yuuThIBaeTCs Npu pacyeTte c6opa 3a TpaH3akuym.

CepBUC KOHTPONA MOAKMIOYEHWUI HE OTNPaBMSIET OTBETHbIX COOOLUEHMA Ha XapTOuTbl, MOSTOMY NPW BbI30BE (hyHKLUMM OTNpaBku CO-
o6LLeHna cnefyeT ykasblBaTb HOMb (He oxwupaaTb oTBeTa): cg_pub_post(pub, msgptr, 0). Bbi3oB yHKumMm cg_pub_post ¢ dnarom
CG_PUB_NEEDREPLY npu oTnpaBke xapTouTta npuBefeT K nonyyeHuio owmbkn CG_MSG_P2MQ_TIMEOUT.

3.3.5. NoTtokun, nony4yaembie IOrMHaMun pasHbiX NOATUNOB

B 3aBMCMMOCTU OT MOATMNA JSIOTMHA MOMb30BaTe st (OCHOBHOM, NPOCMOTPOBbINA MK TPaH3aKLMOHHBIA) pasfinieH nosyyaemblii UM Ha6op
NOTOKOB peninkauum.

OCHOBHOI1 /I0TMH Nony4yaeT crefytolime NOTOKU peninkauum:

* FORTS_CLR_REPL - KnupuHrosasi Hopmauusi

* FORTS_FEERATE_REPL - MNMOTOK TO4YHbIX CTABOK KOMUCCUIA BUPXU

* FORTS_BROKER_FEE_PARAMS_REPL - MapameTpbl An15 pacyeta 6pokepckoii komuccum
* FORTS_BROKER_FEE_REPL - bpokepckue komuccum

* FORTS_FEE_REPL - NoTok Komuccuii u wrpadios 6upxm

* FORTS_PROHIBITION_REPL - 3anpeTtbl
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Ecnmn cnoco6 nonyyeHns pbiHOYHbIX [aHHbIX — "arpernpoBaHHble CTakaHbl”, OCHOBHOW SIOTUH TakKe Nnoslyyaer:
* FORTS_AGGRS5_REPL, FORTS_AGGR20_REPL 1 FORTS_AGGR50_REPL - IN0oTOKM arpermpoBaHHbIX CTakaHoB

Ecnu cnoco6 nosyyeHnsi pbIHOUHBIX AaHHbIX — "NOMHbIN XYypHas 3asBOK", OCHOBHOI 1I0TVH NOJy4YaeT:

FORTS_REFDATA_REPL - CnpaBoyHas 1 ceccuoHHasi uHgpopmMauus
FORTS_TRADE_REPL - 3asBku 1 caenku nosb3osarens
FORTS_MM_REPL - ViHdhopmaumsa 06 obasatensctsax MM
FORTS_USERORDERBOOK_REPL - 3asBku1 nonb3oBaresia: cpes ctakaHa
FORTS_FORECASTIM_REPL - MporHo3 p1uckoB nocsie BO3MOXHOW pa3fBuxkm
FORTS_INFO_REPL - CnpaBoyHas nHgopmaums

FORTS_PART_REPL - NHdopmauusa o cpeacteax v niMMmTax
FORTS_POS_REPL - NHdopmauusi 0 No3mumsx
FORTS_TNPENALTY_REPL - MHthopmauus o coopax 3a TpaH3akuum
FORTS_VM_REPL - BapvaunoHHas Mmapxa 1 npemusa
FORTS_DEALS_REPL - NOTOK aHOHUMHbIX CAEMNO0K
FORTS_COMMON_REPL - O6was nHcopmaLusi no ceccuu
FORTS_MISCINFO_REPL - lononHuTenbHas cnpaBovHasi uHgopMauust
FORTS_VOLAT_REPL - BonatunsHocTb

MOEX_RATES_REPL - Kypcbl Ba/il0T OH-naiiH

RTS_INDEX_REPL - bupxeBble UHAEKCHI

FORTS_RISKINFOBLACK_REPL - Puck-napameTpbl 4s1a mogenv bnaka-Lloynsa

FORTS_RISKINFOBACH_REPL - Puck-napameTps! gns mogenun baluense
FORTS_USER_REPL - Nonb3osatenn

FORTS_REJECTEDORDERS_REPL - OTBeprHyTble B K/IMPUHT 3aABK/

FORTS_ORDLOG_REPL - INMOTOK aHOHMMHbIX 3as1BOK

FORTS_ORDBOOK_REPL - Cpe3 cTakaHa. AHOHUMHbIIA

MpocMOTPOBLIVi TOTVH NosyyaeT creylowme NOTOKN pensimKauumu:

FORTS_CLR_REPL - KnupuHrosas nHdopmaums

FORTS_FEERATE_REPL - [0OTOK TOYHbIX CTABOK KOMWUCCWI1 GUpPXM

FORTS_BROKER_FEE_PARAMS_REPL - MapameTpbl 4151 pacyeta 6pokepckoii komuccum

FORTS_BROKER_FEE_REPL - bpokepckue komuccuu

FORTS_FEE_REPL - MoTok Komuccuii u wrpadoB 6upxu
FORTS_PROHIBITION_REPL - 3anpeTbl

FORTS_REFDATA_REPL - CnpasoyHas v ceccroHHas nHdopmauus
FORTS_TRADE_REPL - 3asBku 1 caenku nonb3osarens

FORTS_MM_REPL - ViHchopmaums 06 obasatensctsax MM
FORTS_USERORDERBOOK_REPL - 3asBk1 nonb30BaTesia: cpes3 ctakaHa
FORTS_FORECASTIM_REPL - MporHo3 p1uckoB nocsie BO3MOXHOW pa3fBuxkm
FORTS_INFO_REPL - CnpaBoyHas nHgopmaums

FORTS_PART_REPL - NHdopmauus o cpeacteax v niMMmTax

FORTS_POS_REPL - NHdopMauusi 0 no3mumsix
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* FORTS_TNPENALTY_REPL - iH(hopmaLms o cbopax 3a TpaH3akuum

* FORTS_VM_REPL - BapuauunoHHaa mapxa v npemus

* FORTS_DEALS_REPL - IN0TOK aHOHUMHbIX CAEMN0K

* FORTS_COMMON_REPL - O6uwas nipopmanms rno ceccum

* FORTS_MISCINFO_REPL - lononHutenbHas cnpaBoyHas nHgopmaums

* FORTS_VOLAT_REPL - BonatnnsHocTb

* MOEX_RATES_REPL - Kypcbl Ba/1H0T OH-naiiH

* RTS_INDEX_REPL - bupxeBble UHOEKCbI

* FORTS_RISKINFOBLACK_REPL - Puck-napameTpsbl ans mogenu bnaka-Lloynsa
* FORTS_RISKINFOBACH_REPL - Puck-napameTtpsbl ans mogenv batense
e FORTS_USER_REPL - MNMonb3oBatenu

* FORTS_REJECTEDORDERS_REPL - OTBeprHyTble B KNIMPUHT 3a5BKN

Ecnvn cnoco6 NONYyYEHUA PbIHOYHbIX AaHHbIX — "arpernpoBaHHble cTakaHbl", I'IpOCMOTpOBbIVI JIOTWH Takxe nonyvaet:

e FORTS_AGGR5_REPL, FORTS_AGGR20_REPL 1 FORTS_AGGR50_REPL - M0oTOKK arpermpoBaHHbIX CTakaHOB

Ecnn cnoco6 nonyyeHnst pblHOYHBIX AAHHbIX — "MOJHbIN XypHaU 3asBOK", MPOCMOTPOBBIN SIOTMH NO/Ty4aeT:
* FORTS_ORDLOG_REPL - [10TOK @aHOHUMHbIX 3a51BOK

* FORTS_ORDBOOK_REPL - Cpes ctakaHa. AHOHUMHbI

TpaH3aKLMOHHbIW /IOTMH Nony4YaeT crieAyolme NOTOKM penivkauun:

* FORTS_CLR_REPL - KnupuHrosas nHgopmaums

* FORTS_FEERATE_REPL - MNMOTOK TO4YHbIX CTABOK KOMUCCUIA BUPXU

+ FORTS_BROKER_FEE_PARAMS_REPL - MapameTpbl 4518 pacyeTa 6pokepckoii kommuccum
* FORTS_BROKER_FEE_REPL - Bpokepckue komuccum

* FORTS_FEE_REPL - [MoTok Komuccuii u wrpados 61pxu

* FORTS_PROHIBITION_REPL - 3anpeThl

* FORTS_REFDATA_REPL - CnpaBo4yHas 1 ceccroHHas nHopmams

* FORTS_TRADE_REPL - 3asBk/ 1 caenkv nonb3osarens

* FORTS_MM_REPL - NHtopmauus 06 obs3atenscteax MM

* FORTS_USERORDERBOOK_REPL - 3asBk/ nonb3oBatesia: Cpes3 crakaHa

* FORTS_FORECASTIM_REPL - NporHo3 p1ckoB nocsie BO3MOXHOW pa3fBuiKKu
* FORTS_INFO_REPL - CnpaBo4yHas uHdopmauns

* FORTS_PART_REPL - H(hopmaums o cpeacteax U aMMmTax

* FORTS_POS_REPL - ViHthopmaumsi 0 no3nuusx

* FORTS_TNPENALTY_REPL - ViHchopmaumsi o cbopax 3a TpaH3akuum

* FORTS_VM_REPL - BapunauunoHHas mapxa 1 npemus

* FORTS_USER_REPL - MNMonb3oBartenu

e FORTS_REJECTEDORDERS_REPL - OTBeprHyTble B KIIMPUHT 3aABKN

3.3.6. CmMeHa naposnsa goctyna B TOProByto cuctemy

Y nonb3oBartesis UMEeTCst BO3MOXHOCTb CAMOCTOSITE/IbHO CMEHWTL CBOIA naposib AoCTyna B TOProByto cuctemy. [ 3Toro MOXHO BOCNO/b-

30BaTbCA O4HUM N3 cneayrunx MeToaoB:

* BOCMO/Ib30BAThCSA creuuanbHoii yTunuToii change _password (€€ onucaHve faHo HUXe);
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+ Co3gaTb CBOE NpUIOXeHWe 4151 CMeHbl Napons (onvMcaHne CooTBETCTBYHOLWMX 06beKTOB API MOXHO HaliTW B fOoKyMeHTe cgate ru.pdf
[http://ftp.moex.com/pub/ClientsAPI/Spectra/CGate/prod/docs/cgate_ru.pdf] B pasgene "O6bekTbl TPOTOKONA U3MEHEHUS Napona™) 1 no-
cnaTb B TOpProsyto cuctemy cooblueHne ChangePassword ¢ Heob6xoaumbiMu napametrpamu (cMm. pasgen "Metog ChangePassword").

Ytunuta change_password

YTunuta change_password npegHasHaueHa A1s n3MeHeHnsi naponsi NoNb30BaTesNA B TOProBOi cucteMe. YTuauTa nosyvaert Ha BXOg, CTa-
PbI 1 HOBBI Naposnb Nosb3oBatens, oTnpaenseT ux B TC SPECTRA, 1 nosy4aeT oTBET 06 yCNeLHoi (M1y HET) CMEHe Mapons Nosb30-
BaTens B TOProBoi cucteme. Vicnonb3yemsblii yTUAMTOW NPOTOKO 06ecneymBaeT 3alyiLeHHyo nepejady faHHbIX, Maposb v IOTVH NOMb-
30Barensi B OTKPLITOM BUfe MO CETU He nepefatoTcs.

YTunuta npeacTaBnsieT co60i KOHCO/TbHOE MPUOXKEHME C 3amyCKOM 13 KOMaHAHOM CTPOKW, UCNOJIHAEMbIV doaiin change_password.exe.
Haxogwutcs: gnsa cpeabl Windows - C:\Moscow Exchange\SpectraCGate\bin\change_password.exe; ans cpegpl Linux - \opt\imoex\cgate
\bin\change_password.

Mpy 3anycke yTUAMTE MOTYT GbITb NepeaaHsl CeayLLye napameTpbi:

--app_name 1MA NpUnoxeHns. HeobasaTenbHbIli napameTp;

--local_pass naposnb A4/15 SI0Ka/IbHOTO COEAUHEHUSI C poyTEPOM. Heobs3aTe bHbI napameTp;

--host ip-aapec poyTepa. Heobsi3aTenbHblii NnapaMeTp, 3Ha4YeHre no ymonyanumio 127.0.0.1;

--port nopTt poytepa. Heobsizate bHbIV NapameTp. 3HaveHne no ymonadanuio 4001;

--ini ini-chaiin ¢ HacTpoiikamy florMpoBaHns. Heobs3aTtenbHblii napameTp. Ecnu ini-dpalin He 3adaH, pesynbrar onepauum

BbIBOAMTCS Ha KOHCO/b.
Mpumep CTPOKKM 3anycka:

C:\Moscow Exchange\SpectraCGate\bin\change_password.exe --port=4001

[ina cmeHbl Naponsa Heo6XoAMMO BbINOMHNTL CReayoLwye feiiCTBUS:

e 3anycTuTb YTUIUTY.

* B KOHCOMM BBECTM CTapblii 1 HOBbI NApPO/ib.

* Haxartb Enter.

YTtunuta so3sspatiaet "0" B c/lydyae yCrneLlHoro BbINo/HeHU KoMaHbl CMeHbI napons u "1" B cnyyae Heycnexa.

O6paTtuTe BHAMaHe, YTo NoJlyYeHe 0TBeTa 06 YCNELIHOM BbINO/IHEHUM 03HAYAET U3MEHEHVE NapoJisi NOMb30BaTe/s B TOProBOii cUCTEME,
Npu 3TOM aBTOpU3aLYS TEKYLLLETO COEAMHEHUSI POoyTEPa He MeHsIeTcs1. 111 aBTopM3aLy poyTepa c HOBbIM NaposieM HE06X0AMMO U3MEHUTb
naporsb B ini-chaiine poytepa 1 nepesanyctutb poyTep.

3.3.7. MapTnynoHnpoBaHne MaT4YMHra

B TC SPECTRA noafepxuBaetca pasgeneHue (NapTULUOHNPOBaHNE) TOPTroBbIX MHCTPYMEHTOB Ha rpynnbl, U TOProB/si UMW pa3fenibHoO
Ha HECKOJ/bKIX HE3ABUCUMbIX MOAY/AX CBEAEHUS 3asBOK (MOAY/ISIX MATUMHIA), NPV 3TOM KaxXaplii MOAYy /b MaTuiHra o6pabaTbiBaeT CBO
TPYNMy MHCTPYMEHTOB. MpUHaANEXHOCTb MHCTPYMEeHTa K rpynne (MaTumHry) onpegensietcsi Kogom 6a3oBoro aktuea (base_contract_code)
MHCTPYMEHTA.

TpaHCcNAuMsA TOProBbIX AaHHLIX NPOM3BOAMTCS TaKKe pasfesibHO Y HE3aBUCKMMO, /151 K&XA0r0o U3 MoAyneli MaTymHra HasHavarTcs cob-
CTBEHHbIE MOTOKM penankauumn. NMpUHaANexXHOCTb NOTOKOB penvkaLum MaTunHry onpegensercs no noctdukcy _MATCH${id} B HasBaHun
notoka, rae ${id} - ID mogyna matuuHra. Hanpumep, notok FORTS_TRADE_REPL_MATCH1 - 3asBKkW U cAenku nonb3oBaTens no gbto-
YepCHbIM UHCTPYMEHTaM, KoTopble obpabarbiBatoTcst Ha MATCHL.

MoTokn, TpaHCIMpyeMble pa3fenibHO A1 KaXA0ro matuuHra (umetot noctgmke _ MATCHS${id}):
* FORTS_DEALS_REPL

« FORTS_FEE_REPL

+ FORTS_FORECASTIM_REPL

* FORTS_COMMON_REPL

- FORTS_TRADE_REPL

* FORTS_ORDBOOK_REPL

* FORTS_USERORDERBOOK_REPL

* FORTS_AGGR5_REPL, FORTS_AGGR20_REPL, FORTS_AGGR50_REPL

* FORTS_ORDLOG_REPL
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+ FORTS_POS_REPL
.+ FORTS_VM_REPL
+ FORTS_VOLAT_REPL

[lna conoctaBneHnst UHCTPYMEHTOB MaTUMHIY, Ha KOTOPOM OHM 0bpabaTbiBatoTcs, B notoke FORTS_REFDATA_REPL TpaHcnupyeTcs Ta-
61v1ua instr2matching_map c nonamu:

» base_contract_id - uncnoBoii ngeHTUdrKaTop 6a30BOro KOHTPaKTa;

* matching_id - ngaeHTUdMKaTOp MaTumnHra.

MpuBsi3Ka MHCTPYMEHTOB K MaT4yMHIam MOXET MEHATLCS NP CMeHe TOProBOi ceccuu.

HoBbIl @nropyUT™ NOMyYeHnst TOProBbIX AAHHbIX:

« o Tabnuuam fut_sess_contents / opt_sess_contents ans isin_id onpegensiem kog 6asoBoro akTvea (base_contract_code).

« Mo Tabnuuam fut_vcb / opt_vcb ans base_contract_code onpegensiem naeHtudukarop 6a3oBoro koHTpakTa (base_contract_id).
» B Tabnuue instr2matching_map no base_contract_id onpegensieM naeHTnukaTop MaTymHra.

 [InA nonyyeHns TOProBbIX JaHHbIX MO MHCTPYMEHTY OTKPbIBAEM MOTOKM C COOTBETCTBYOLWMM _MATCHS${id}.

B TC SPECTRA Bepcuu 6.3 MOgynb CBefAeHNs 3asiBOK byaeT OAuH, U A4S 06paTHON COBMECTUMOCTU OCTaB/IeHbl CTapble MOTOKW pensiun-
Kaumm (6e3 pasgeneHns no MatyMHram), Ho B NOCNEeAYHOLMX BEPCUSIX CUCTEMbI CTapble NOTOKM ByAyT yAaneHbl, N03TOMY Mo/b30BaTesism
pekomMeHayeTcs nepecTpanmBaTb CBOM CUCTEMbI Ha paboTy C HOBbIMW NOTOKaMU AaHHbIX. Takke B CUCTEMY A06aBNEHbI iBE HOBblE KOMaH/bI
MoveOrder (msgid=438) n DelOrder (msgid=436), KOTOpbIe C/iegyeT UCNO/Mb30BaTh A4/18 NePEMELLEHUS 1 yaaleHMs 3asBOK N0 oblovepcam

n onumoHam B TC C HECKO/IbKUMU MaTYMHIamu.

3.3.8. Tunbl NOTOKOB AlaHHbIX

Pasnuyatot cnegytowiye TUnbl NOTOKOB AAHHbBIX:

« "NocTtoBepHbiii" ('Reliable') - JaHHble, ony6nnkoBaHHbIE B TakMxX MOTOKAX, aKTyaslbHbl, JOCTOBEPHLI U HE NoAsIeXar usMeHeHui. Jltoboe
M3MeHeHMe - 3T0 (DOPC-Makop, CBSI3aHHbIVi C HELUTATHOM cuTyaumei Ha Brupxe. Ha faHHble N3 Takmx NOTOKOB YHACTHUK MOXET NOSTHOCTLIO

onMpaTbCs NPy NPUHATUN PeLLeHuid.

« "YcnoBHo goctoBepHbIii" (‘Almost Reliable') - TpebyeTcs cBepka ¢ otyeTamu. [laHHble B TaKnX NOTOKax 06bIYHO HE NOA/EXaT n3me-
HEHWI0, HO MOTYT ObITb peKve CUTyauum, Koraa OKOHYaTe NbHble 3HaUeHWs, Ny6/IMKyeMble B OTYETAX, OT/INYAIOTCA OT OHMAH AaHHbIX.
Hanpvmep, pacueTHas LeHa MOXeT 6biTb CKOpPeKTMpoBaHa pelleHreM HKLL (Takas cuTyaums npegycMoTpeHa perynsaTopHbIMUA LOKY-
MeHTamu). Ha AiaHHble 13 TakMx NOTOKOB YHaCTHMK MOXET ONMpaThCs, C Y4ETOM, YTO BO3MOXHO NOTPe6YeTCA CKOPPEKTNPOBATL NOsyYeH-
Hble AJaHHble Ha OCHOBAHWV aBTOMAaTWYECKOl CBEPKY C OTHETamu.

* "WHdopmauymnoHHbIii” (‘Informational’) - [laHHble, Ha KOTOpPbIE YYaCTHMK HE MOXET MNosiaraTbCs, Kak Ha eQUHCTBEHHbIV UCTOYHMK Npuy
NPVHATUN TEX WNW VHBIX PeLlleHnid. laHHble U3 Takux NOTOKOB HYXXHO MCMOMb30BaTb C OCTOPOXHOCTBIO, MO BO3MOXHOCTM, MPOBO/SA B3Be-
LLIEHHOe CPaBHEHWE C aHA/IOMMYHbIMW AaHHbIMMW, NOMYYEHHbIMW APYTM COCO60M. MpUMEPOM Takmx JaHHbIX MOTYT CYXWUTb AaHHbIe O

BONaTU/IbHOCTWN, KOTOPbI€ HOCAT OLJ'eHOLIHbIVI XapakTtep, 3aBVICﬂLLI|I/IVI oT I/ICFIO}'Ib3yeMOI7I MoAenn U MeETOANKN pacyeTa.

Hwxe B Tabnule npuBegeHa rpafaLus NOTOKOB Mo TUNam:

Amsa notoka OnucaHue Tvn
FORTS_TRADE_REPL 3aABKV 1 CAEMKV Nosb3oBartens R
FORTS_ORDLOG_REPL [OTOK aHOHVMHbIX 3aABOK R
FORTS_DEALS_REPL [MOTOK aHOHUMHBIX CAE0K R
FORTS_USERORDERBOOK_REPL 3asBkM nNosb3oBaTesia: cpes ctakaHa R
FORTS_ORDBOOK_REPL Cpes cTakaHa. AHOHUMHBIIA R
FORTS_PROHIBITION_REPL 3anpetbl R
FORTS_REFDATA_REPL CnpaBo4Has U ceccuoHHas uHgopmauys R
RTS_INDEX_REPL BupxxeBble MHAEKCHI R
FORTS_INFO_REPL CnpasoyHas nHgopmaums R
FORTS_USER_REPL Monb3oBarenu R
FORTS_REJECTEDORDERS_REPL OTBeprHyTbie B KNIMPUHT 3asBKU R
FORTS_FEE_REPL MoTok komuccuii n WTpados GUPXN AR
FORTS_FEERATE_REPL MOTOK TOYHbIX CTABOK KOMUCCUIA BUPXM AR
FORTS_CLR_REPL KnupuHrosas nHgopmaums AR
FORTS_COMMON_REPL O6was nHcopmaums no ceccmm |
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msa notoka

OonucaHue

Tun

FORTS_AGGR##_REPL

ArpervpoBaHHble CTakaHbl

FORTS_POS_REPL

MHbopmaLysi 0 No3numsx

FORTS_PART_REPL

MHhopMaLms o cpeAcTBax U MMuTax

FORTS_MISCINFO_REPL

JononHuTenbHas cnpaBoyHas MHgopmauus

FORTS_MM_REPL

MHbopmaums 06 obsasarenscrtsax MM

FORTS_VM_REPL

BapuaunoHHasi Mapxa 1 npemusi

FORTS_VOLAT_REPL BonatunbHOCTb

FORTS_TNPENALTY_REPL MHdhopmaums o cbopax

3a TpaH3aKLmm

MOEX_RATES_REPL Kypcbl BantoT OH-NaiiH

FORTS_FORECASTIM_REPL

MpOrHo3 puckoB Noc/ie BO3MOXHOM pasaBiikkm

FORTS_RISKINFOBLACK_REPL Puck-napameTtpbl 4na m

ofenun bnaka-Lloynsa

FORTS_RISKINFOBACH_REPL Puck-napameTpbl Ans m

openn bawenbe

3.3.9. OrpaHnyeHune KonmyecTsa OA4HOBPEMEHHO OTKPbITbIX MOTOKOB pensiukauuv ot o4HOro

coeguHeHus Plaza2

B cucTteme cyluecTByeT orpaHuyeHne Ha KOoIMYecTBO OAHOBPEMEHHBIX NOAMNMUCOK Ha oAuH noTok Plaza2 (Cgate) oT 0A4HOrO LW/IH30BOr0
noruHa - He 6onee 20. MNpu NpeBbILLIEHNN 3TOTO OrpaHNYeHus, Kaxaas nocneaytoLas nomnbiTka NoANMcaTbCa Ha NOTOK ByAeT 3aBepLUaTbes
¢ Kofom owmnbkn ERROR:TOO MANY CONNECTIONS, oTpaxatowiascs B xypHane pabotbl Cgate.

3.4. O6paboTKa HelTaTHbIX CUTYyaLUi

3.4.1. BoccTtaHOB/1IeHUe Npu noTepe coefguHeHus c

Bupxeii

LLinto3 Plaza2 B ctaHgapTHON KOHurypauum ncnosnb3syet yetbipe TCP coeguHeHns ¢ cepBepamm GUpxu:

CoeavHeHve A/1si nofaun Nprkasos/KOMaHg,

CoeguHeHve ans NnoJslydeHnA OCHOBHbIX PbIHOYHbIX AaHHbIX.

K Takum fgaHHbIM OTHOCATCA MNOTOKW arperaTos,

FORTS_ORDLOG_REPL, FORTS_DEALS_REPL, FORTS_TRADE_REPL, FORTS_COMMON_REPL.

(Snapshot).

COE,D,VIHeHVIe Ana nony4vyeHua BcnomMoraTresibHbIX U CnpaBOYHbIX MOTOKOB.

Exchange |

Order
Management

F’ﬂ mary Data

Other Data Snapshot

[ ——

Router

Application

cgate API

Puc. 18. Cxema coeuHeHuii

NOTOKHU

CoefvHeHne [na NOAYYeHUs AaHHbIX A1 BOCCTAHOBIEHUA NPW BOCCTAHOB/IEHUW CBA3W UMW NEPBOHAYa/IbHOM NPUCOESNHEHUN
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[nsa obecneyeHus HAAEXHOCTU B TOProBOii CUCTEME peasin30BaHo Ay61poBaHMe annapaTHbiX KOMIOHEHTOB, 06CYXUBAKOLLMX COEANHE-
HUS Nosib3oBaTesneid, ¢ UCMob30BaHWEM 6aNaHCMPOBLLMKOB HArpy3ku, KOTopble HAaNpaB/sioT Nob30BaTe s NPU YCTaHOBKE COeAMHEHMS
Ha TOT cepBep, KOTOpbIii HAVMEeHee 3arpy)eH B faHHbI MOMEHT.

3.4.1.1. AnarHocTuKa paspbiBa coeguHeHNI

3a ycTaHoBKy TCP coefiuHeHwii oTBeyaeT NO P2MQRouter, Bce HACTPOIKM A1 AaHHbIX COEAVMHEHUI NPONUCAaHbI B KOH(UIYpPaLMOHHOM
thaiine poyTtepa, Npu aToM coefuHeHne ans "Other Data" ykasbiBaeTcs Kak ncxogsulee default connection, a ocTasnibHble kak UcxogsLumue
direct connection. Takoe NocTpoeHue SBASETCS OCHOBHOM LUTATHOM KOHhUrypaLumeil Npu NoAKMIYeHUN K cepBepHoit hepme GUpxU. KoH-
thurypaums coefHeHWiA Npy NOAKOYEHNN Yepe3 cepBep A0CTyna 6pokepa MOXET OT/IMYATLCS, B 3TOM C/lydae TpeGyeTcs 3anpalumBarb
KOHKPETHYI0 KOHhMIypaumio y Bnafenblia cepeepa.

3a BOCCTaHOB/IEHNE COeAVHEHUsI B Crlyyae paspblBa Takke oTBeyaeT P2MQRouter, npyu o6pbiBe OH aBTOMaTMyecku, ¢ 3afaHHoi ne-
PVIOANYHOCTBLIO MbITAETCA BOCCTAHOBUTL COEAUHEHVE, MPY 3TOM MO/Mb30BaTE/IbCKOE MPUIOXKEHNE NOBNSATL HA 3TU NPOLECChI HUKAK He
MOXeT. VI B aTOM criyyae, OTCneAnTb paspbliB COEAVHEHUS NMPUIOXEHVE NOMb30BAaTENA MOXET N0 U3MeHeHuto ctatyca P2MQRouter ¢
ROUTER_CONNECTED Ha ROUTER_RECONNECTING, nonyyas yBegomnieHust 06 nsMeHeHun ctatyca oT o6bekTa “connection”.

Bnbnnoteka CGate BegeT cebs cnegyowmm o6pasom:

» Pa3spbIB coefMHEHUsI C reiiToM 06paboTkn BXOAHbIX MPUKA30B ANArHOCTUPYETCS HENOCPEACTBEHHO B MOMEHT NOsTy4YeHuUst owmnbkm TCP-
coeguHeHus. MNpy aToM, 3aTPOHYThIE pa3pbiBOM 06bEKThI publisher nepexogAT B 0LIMGOYHOE COCTOSHME.

e [lnarHocTtuka paspbiBa COefJMHEHNS, UCNOMNb3YEeMOro A1 NOSTyYeHUss OCHOBHbIX PbIHOYHBIX AAHHbIX, NPOUCXOAUT B TedeHue 30 CeKyHA,.
3arpoHyTble 06bekThI listener npuy 3TOM NepexoanT B OLIMBOYHOE COCTOSHME.

O6bekTbI B cocTosHAM ERROR HE06X01MMO 0CBOGOAUTL, U C KaKOIi-TO NepuoAUUYHOCTLIO (HANpuMep, pas B HECKO/IbKO CEKYHZ) MbITaTbes
NEepeoTKPbITh 3aHOBO.

3.4.1.2. NMpoueaypa BoOCCTaHOB/1EHUS

B o6wem cnyyae, anropyTM BOCCTAHOB/IEHUS MOAK/IOUEHWS CrieayoLWwuii:

 [Nocne cTapta npeAnpvHYMaTh NepruoaMyeckue nonbITKM OTKPbITb coefnHeHne ¢ P2MQRouter.

 [Npwv BOCCTaHOBNEHNM COEAMHEHUS pyTepa ¢ ceTbio Plaza2 06bekT coeanHeHne nepenget B coctosHue ACTIVE.

» [poun3BeCTV OTKPbLITUE HYXXHbIX NOTOKOB. [l YCKOPEHUsi NpoLeaypbl BOCCTAHOB/IEHUSI PEKOMEHYETCA BbINOMHATL NOMyYEHNE AaHHbIX
C MOMEHTa nocriefHero 06HoBNEHUS. [Py OTKPBLITMI NOTOKA CNeayeT ykasbiBaTh replstate, nonyyYeHHbI B MOMEHT 3aKpbITUA NOTOKA, Un
SIBHO 3a/,aBaTb HOMepPa PEBU3MNIA A5t TABNNL, 1 HOMEP XM3HU CXEMbI, UCMO/b3Ys MOC/ieAHE HOMepa haKTUYECKM NOSYYEHHbIX AAHHBIX.

 [Mpon3BECTU BOCCTAHOB/IEHME CMMCKA aKTUBHbIX 3a8BOK (CM. asnee).

» 3apeructpuposaTtb publisher onsa nprkasos/komaHA,

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

Nmsa notoka (Tabnuubl) NHchbopma- Cnoco6 BOCCTaHOB/IEHUA
Lu1s B NOTOKe
FORTS_TRADE_REPL XypHanbl  onepauuii | CNCOK akTUBHbIX 3a5BOK:
CO CBOVMM 3asiBKaMu
» orders_log no cpbloyepcam u on-|* MCnonb3osaHne notoka FORTS_USERORDERBOOK_REPL gns no-
LMoHam ny4yeHus snapshot, a 3atem oTkpbiTHe notoka FORTS_TRADE_REPL

C ykasaHHbIM B snapshot Homepom peBu3um
YXypHan gencteuii ¢ 3asnBkamu:

* oTkpbITUe FORTS_TRADE_REPL ¢ nocnegHero nosy4eHHoro Home-

pa peBu3un
FORTS_TRADE_REPL XypHasibl - onepauwii | )KypHaut geiicTBuii ¢ 3asiBKamu:
CO CBOVMW 3asBKamu
* multileg_orders_log fo cBs3KaMm « oTKpbITe FORTS_TRADE_REPL c nocnegHero nosy4eHHoro Home-
pa peBu3un
FORTS_ORDLOG_REPL MONHbIA  aHOHWMHbIV | CIMCOK aKTUBHbIX 3asiBOK:
XYPHan onepaumii ¢
» orders_log 3asBKamMu no (pbio- |* Wcnonb3osaHue notoka FORTS_ORDRBOOK_REPL a5t nonyyerns
yepcam 1 OnLyoHaM shapshot, a 3atem oTkpbITME notoka FORTS_ORDLOG_REPL c yka-

3aHHbIM B snapshot HOMepoM peBn3um
YKypHan peiicTBuii ¢ 3asBKamu:

« oTkpbiTUe FORTS_ORDLOG_REPL ¢ nocnegHero nosy4eHHoro Ho-
Mepa peBunsun
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Nmsa notoka (TaGnuubl)

NHcpopma-
Ly B NOTOKe

Cnoco6 BoccTaHOBNEHUs

FORTS_ORDLOG_REPL

» multileg_orders_log

MONHBIA  aHOHUMHbII
XYpHan onepaumii ¢
3asiBKaMu Mo CBsi3kam

YXypHan feiicTBuii ¢ 3asBKamMu:

« oTkpbiTue FORTS_ORDLOG_REPL ¢ nocnegHero nosy4eHHoro Ho-
Mepa peBunsun

FORTS_DEALS_REPL
* deal

* multileg_deal
FORTS_TRADE_REPL
e user_deal

* multileg_deal

XXypHan cpenok no
obroyepcam, cocTas-
HbIM UHCTPYMEHTaM U
onuuoHam

MepeoTKPbLITUE COOTBETCTBYIOLLETO NOTOKA C yKa3aHeM noceaHero no-
JTy4eHHOTO HoMepa peBn3umn unu repl state, Nosly4eHHOro B MOMEHT 3a-
KPbITVS MOTOKA

FORTS_COMMON_REPL

O6Las pbIHOYHAS WH-
dopMaumss no bko-
yepcam ¥ onLmoHam

MepeoTKpbITVE NOTOKA C HYNA

FORTS_AGGR##_REPL

CTakaHbl Mo dbroyep-
caMm 1 onuuoHam (## -
rny6vHa cTakaHa)

MepeoTKPbITE COOTBETCTBYIOLLLETO NMOTOKA C Hy/si

FORTS_REFDATA_REPL

CnpaBsoyHas n ceccu-
OHHas VHhopmaums

BbIcTpbIii cnocob:

* [lepeoTKpbITMe NOTOKa C yKa3aHueM nocsefHero nosy4eHHoro Home-
pa pesnsnm nnm repl state, No/1ly4eHHOro B MOMEHT 3aKpbITUA NOTOKa

[Jonyctumelii cnoco6:

» [epeoTKpbITUE NOTOKA C HYNA

FORTS_PART_REPL

MHbopMaLms o numm-
Tax

MepeoTKpbITVE NOTOKA C HyNSA

FORTS_POS_REPL

MHbopmaLms o nosu-
LmsAX

MepeoTKpbITVE NOTOKA C HYNA

FORTS_VM_REPL

MHdhopmauma o Ba-
pUaLMOHHON Mapxe u
npemum

MepeoTKpbITE NOTOKA C HY/ISA

FORTS_VOLAT_REPL

WHhopmaums o sona-
TUNBbHOCTU N TEOPETU-
4YeCkux ueHax onuyno-
HOB

MepeoTKpbITE NOTOKA C HYNA

RTS_INDEX_REPL

3HaueHust BUpPXKeBbIX
MHAEKcoB

MepeoTKpbITVE NOTOKA C HYNSA

MpW BOCCTAHOBNIEHNN COEAVHEHMSI BAXXHOW 3aa4eil ABNAETCS No/lyYeHre TeKYLLMX aKTUBHbIX 3asBOK N0/ib30BaTesNs:

1. MonyyeHne Habopa akT1BHbIX B MOMEHT BOCCTAHOB/IEHUS 3aIBOK.
2. Mony4eHue xypHasn AelicTBUiA C 3asiBKaMu B Nepuog, OTCYTCTBUA COEAUHEHUS.

3agava 1 pelwaetcs nyTéM nony4veHns cpesa 3asBok (FORTS _USERORDERBOOK_REPL) — 3asBku, OTCYTCTBYHOLLME B cpe3e, Obin
CBefieHbl WM OTBEPrHYTbI B NEPUOA, OTCYTCTBUS COEANHEHMS.

3afava 2 peluaeTcs nosrydeHneM XypHasa AelicTBUin Co cBoMMM 3asBKkamu (Tabnmua orders_log notoka FORTS_TRADE_REPL, a Takke
Tabnmua multileg_orders_log notoka FORTS_TRADE_REPL) 3a nepuog, oTCyTCTBUSI COeAVHEHMs. [/1 3TOr0 HaA0 OTKPbITb COOTBETCTBY-
IOLWMIA NOTOK C yKa3aHWeM HoMepa peBu3ny nocneaHel hakTmuecku noslydeHHow fo c6os 3anvcu. Bee gelicTBus ¢ 3asaBkaMmu, MPOCXOANB-
LuMe A0 MOMeHTa BOCCTaHOB/EHUS], ByyT OTPaXeHbl B BUAE 3anuceli 3Tux Tabnuy,. VIHankaTtopom nosyyeHvs Bce NPOonyLLEeHHON nctopum
LEeVCTBUIA C 3asBKaMy SBMSIETCS nepexog, notoka B coctosiHne ONLINE.

I'IpumeanMe: r]pVIBe,CI,EHHaFI Bbille npoueaypa BOCCTaHOB/IEHUA NOAXOAUT U A1 NO3AHEro BXxoga.
3.4.1.3. OGLWMe pekoMmeHaauunmn

B 06LeM xe cryyae, Ans1 MUHUMK3aL/UY BEPOSITHOCTY BO3HMKHOBEHMUST CETEBbIX CG0EB B MO/b30BATE/IbCKMX NMPUIOXEHNsIX Brpxa peko-
MeH/yeT ycTaHaBnMBaThb Ly6vpytoLLye KaHasbl CBSI3W, UMETb [1Ba JIOTMHA AJ151 L0343, C OA4VHAKOBLIM HAG0POM Npas, 1, COOTBETCTBEHHO,
3anyckaTb O4HOBPEMEHHO [Ba MOJIb30BATENbCKUX MPUTOXKEHUS, KOTOpble ByayT NosyyaTb O4MHAKOBbIE AaHHbIE, C BO3MOXHOCTbIO Nepe-
KIOUYEHVSt MEXZY HAMM Npy c60siX. Kak anbTepHaTuBa, B KOAE CaMoro NpUioXeHNst A0/MKEH GbITb NPeflyCMOTPEH MEXaHN3M Nepek/oUeHMs
Ha Ay6nmpyoLLnii KaHas CBA3W, TO eCTb YCTaHOBKa coeanHeHus ¢ P2MQRouter, pa6oTalolym Yepe3 pe3epBHbIii kaHas K Grpxe.
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Puc. 19. ly6nupoBaHue KaHa/0B 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 YBEAOMJIEHNN MOXET ObITb YKa3aH peBuxeH, pasHbli MAX(int64). 3To o03HauaeT, YTO KIMEHT AO/MKEH NPOMU3BECTU NOJHYK 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 wratHom pexume paboTbl, BKIOYas pernameHTHble paboTbl BO BHETOProBOe BpPeMsi, MPW OTKPbITUM WAW NEPeoTKpbITUM Nt60o-
ro MoToKa pensvkauum, Kpome MOTOKOB, CBSA3aHHbIX C UcTopuen 3assok n caenok (FORTS_TRADE_REPL, FORTS_ORDLOG_REPL
n FORTS_DEALS_REPL), kIMeHT MOXeT nonyyuTb kak HoTudmkaumm CG_MSG_P2REPL_CLEARDELETED, Tak u HoTudmkauum
CG_MSG_P2REPL_LIFENUM, KoTopble TpebyeTcst KOPPEKTHO 06paboTathb.

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_TRADE_REPL - 3aaBku n cgenkun nonb3oBarensi (Type=R)

4.1.1. Cxema AaHHbIX
Tabnmupl:

« orders_log - XXypHan 3asBok

« multileg_orders_log - >XypHasn 3a8BoK No cBA3kam

« user_deal - XXypHan caenok nonb3oBarens

« user_multileg_deal - XXypHan caenok nonb3oBatesns No cBA3kam

« heartbeat - CnyxebHas Tabsmua cepBepHbIX YacoB

* sys_events - Tabnuua co6bITHi

4.1.1.1. Ta6nuua orders_log: XXypHan 3aaBoK

Ta6n. 2. Nonsa Ta6nuupl orders_log

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTemMbl pennkaumm

replRev i8 CnyxebHoe nose NoAcUCTEMbI pennkalmumn

replAct i8 Cnyxe6bHoe none nNoAcucTeMbl pensimkaumm

public_order_id i8 M aeHTndMKaLMoHHBIN HOMep 3asBKu (418 aiicbepros - HOMep BUAMMON
yacTu aiicbepra)

sess_id i4 M aeHTndmkaTop TOproBoi ceccum

isin_id i4 YHWKasIbHbIA YNCI0BON MAEHTUIMKATOP MHCTPYMEHTa

public_amount i8 KonuuyecTBo KOHTpakToB B onepauuu (475 aiicbepros - KONMUYECTBO KOH-
TPakToB B onepaumu No BUAMMOIA YacTu alicbepra)

public_amount_rest i8 OcTaBLUeecs KO/IMY4ECTBO KOHTPAKTOB B 3asiBke (4719 aiicbepros - ocTas-
LIeecs KONIMYeCcTBO KOHTPAKTOB B BUAUMOI YacTu aiicbepra)

id_deal i8 MaeHTndmkaTop cAenkv no aHHOW 3anmcu XypHana 3asiBok

xstatus i8 PacLumpeHHbIli cTaTyc 3asBKu

xstatus2 i8 PaclumpeHnve gns ctatycos 3asiBOK (B AOMO/IHEHME K Moo Xstatus)

price d16.5 Llena

moment t Bpemsi USMeHeHUsi COCTOSIHWS 3as1BKN

moment_ns u8 Bpems usmeHeHusi coctosiHua 3asaskn (UNIX-BpeMs B HaHOCeKyHAax no
ctaHgapty UTC)

dir i1 HanpasneHne

public_action i1 [eicTBume ¢ 3aaBKoi1 (aN5 alicbepros - AeliCTBUE C BUAVMOW YacTbio aiic-
6epra)

deal_price d16.5 LleHa 3ak/1t04eHHON caenkm

client_code c7 Kog, knneHTa

login_from c20 JNorvH nonb3oBaTtens, NOCTaBUBLUEro 3asiBKy

comment c20 KommeHTapwuii Tpeligepa

ext_id i4 BHeLHWin Homep

broker_to c7 Kon SPECTRA chupMbl-agpecata BHECUCTEMHOW 3as1BKW

broker_to_rts c7 Kog, PTC dhmpmbl-afpecata BHECUCTEMHOI 3a51BKU

broker_from_rts c7 Kog, PTC dhmpmbl - Bnagenbua 3asaBku

date_exp t [ata ncteueHus 3anBku

id_ord1 i8 Homep nepBoii 3asBku

aspref i4 MaeHTudmkatop nonb3osarens. ns 3asBokK, NogaHHbIX 0T SMA-norvHa -
naeHTndunkatop MASTER-normHa.

private_order_id i8 M aeHTndmKaLMoHHbIN HOMep 3asBku (4719 aiicbeproB — naeHTudmKauy-

OHHbI HOMEep Bceil aiicbepr-3asBKu)
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Mone Tun OnucaHue

private_amount i8 KonnuyectBo KOHTPAKTOB B onepaumm (4715 alicbeproB — KO/IMYECTBO KOH-
TPaKTOB B onepaumn co Bceli alicbepr-3asiBKoiA)

private_amount_rest i8 OcTaBLUeecs KONMYecTBO KOHTPAKTOB B 3asiBKe (4/1s1 alic6epros - ocTaB-
Leecs KO/IMYecTBO KOHTPAKTOB BO Bceli alic6epr-3asiBke)

variance_amount i8 AMNUTYAA OTK/IOHEHUA (B KOHTpakTax) cnyyaiiHoii HagbaBku K BCMbiBa-
loLLel YacTu aiicbepr-3asBkm

disclose_const_amount i8 KonmuecTBo eguHWL, MHCTPYMEHTA B NMOCTOSIHHONM COCTaB/IstoLLel BCM/bl-
BaloLLEN YacTun alicbepr-3asBku

private_action i1 [elicTBre c 3aaBKOVi (419 aiicbeproB — AeiicTBMe B OTHOLLEHWW BCeli aiic-
6epr-3asBku)

reason i4 Mpu3HaK (NprUuMHa) 3asiBKU1, BbICTAB/IEHHOM 151 3aK/HOUEHUSA CAEMNKM ype-
rynupoBaHusi 06s13aTenbCTB.

MpumeyaHus:

« [Mone xstatus npeacTaensiet co6oii GUTOBYIO Macky, NepeyeHb BO3MOXHbIX 3HAUEHWIA MO/ NpuBeAeH B pasaene MpusHaku, BbICTaB/s-
eMble y 3asiBOK 1 CAEOK.

* [Mone dir MOXET NPMHUMATL CReayoLLve 3HaUYeHUs:
1 Buy
2 Sell
* Mone public_action MOXeT NpuHUMaTh cneaytoLine 3HavYeHus
0 3asBka yganeHa
1 3asBka fobaBneHa
2 3asBKa cBefeHa B cAenky
* MMone id_ord1 cogepXxuT HOMep NePBOi 3aABKK B MOC/EA0BATENBHOCTU NEPeBbICTABIEHUI 3a5BKM CO CPOKOM UCTEYEHUS
« [Mone private_action (action) MOXeT NpYHUMATL Criedyowme 3HaYeHNs:
0 3asBka ygasieHa
1 3asBka gobasneHa
2 3asBka cBefieHa B CAefkKy
3 3afBka gob6asneHa B pesynbrate NosiBMIEHNs HOBOI BUAVMMOI YyacTu aiicbepra
 [lone reason MOXET NPUHUMATL C/efyoLne 3HaUYEHNS:
0 O6bl4yHas 3asBka
4 BanaHcupytowme CpoyHble KOHTPaKTbl, 3aK/I04eHHble ¢ [Jo06POCOBECTHLIM YYaCTHUKOM K/IMPYHIa 6e3 nogayun 3asiBoK
6 3akpbiBatoLme CpoyHble KOHTPaKTbl, 3aK/I0YEHHbIE B paMKax npoueaypbl Kpocc-gedonTta
7 3akpbiBatoLme CpoyHble KOHTPaKTbl, 3aK/IYEHHbIE B CBSA3U C HEUCMONHEHNEM MapXuHasibHOro TpeboBaHus

8 3akpbiBatolme CpoyHble KOHTPaKTbI, 3ak/i0YEHHbIE B CBA3M C HeucnonHeHneM O6si3aTenbcTBa NO NOCTaBKE MO NOCTaBOYHbLIM
CpOoYHbIM KOHTPaKTaM Ha AparoLeHHble MeTa bl

100 WHoe
4.1.1.2. Tabnuuya multileg_orders_log: )XypHan 3asaBOK No cBA3KaMm

Ta6n. 3. Monsa Ta6nuubl multileg_orders_log

Mone Tun OnucaHve

repllD i8 Cnyxe6bHoe none noAcucTembl penkaumm

replRev i8 CnyxebHoe none nogcucTemMbl penkaumm

replAct i8 CnyxebHoe nosne nofcucTembl pennkaumm

public_order_id i8 M aeHTUMKaLMOHHbIA HOMep 3asiBKu (AN aiicbepros - HOMep BUAMMOLA
yacTu alicbepra)

sess_id i4 MaeHTndmkaTop TOproBoii ceccum

99



10.11.2023 Lino3 SPECTRA Plaza-2 Bepcua 7.18

Mone Tun OnucaHune

isin_id i4 MaeHTudmKaTop MHCTPYMEHTa-CBA3KM

public_amount i8 KonnuyecTBo KOHTpakToB B onepauuu (415 ailcbepros - KONMUYECTBO KOH-
TPaKToB B Onepauuy No BUAVMMOI YacTu aiicbepra)

public_amount_rest i8 OcTaBLUeecs KO/IMYECTBO KOHTPAKTOB B 3asiBke (4719 aiicbepros - ocTaB-
LLIeecs KoNM4yecTBO KOHTPaKTOB B BUAMMOI YacTuh aiicbepra)

id_deal i8 MaeHTndmkaTop cAenkv no 4aHHOW 3anmcu XypHana 3asiBokK

xstatus i8 PacLumpeHHbIli cTaTyc 3asBku

xstatus2 i8 Paclumpenve gns ctatycos 3asiBOK (B AOMO/IHEHME K Moo Xstatus)

price dl6.5 Llena. Mosne He ucnosb3yemcs.

moment t Bpems nsmeHeHusi COCTOSIHWSA 3as1BKN

moment_ns u8 Bpems usmeHeHuss coctosiHna 3asaekn (UNIX-BpeMs B HaHOCeKyHAax no
ctaHgapty UTC)

dir i1 HanpasneHve

public_action i1 [LeictBue ¢ 3aaBKoit (aNs alicbepros - AeliCTBUE C BUAVMOW YacTbio aiic-
6epra)

deal_price d16.5 LleHa nepBoii HOrK 3aK/IIOUYEHHO CAEMKN

rate_price d16.5 CTaBka 3asBku. [1osie He ucnosibL3yemcs.

swap_price d16.5 CBon-LieHa 3asBku1

client_code c7 Kopg, knuneHTa

login_from c20 JlorvH nonb3oBatensi, NOCTaBMBLLETO 3asiBKY

comment c20 KommeHTapwuii Tpeligepa

ext_id i4 BHeLLUHWiA Homep

broker_to c7 Kop SPECTRA chupMbl-agpecara BHECUCTEMHO 3asBKu

broker_to_rts c7 Kog PTC dmpMmbl-agpecarta BHECUCTEMHON 3asBKM

broker_from_rts c7 Kog, PTC dompwmbl - Bnagensua 3anskn

date_exp t [Jata ncreyeHns 3asBkn

id_ordl i8 Homep nepBoii 3aaBkn

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

private_order_id i8 N aeHTUMKaLMOHHLIA HoMep 3asBKu (815 aiic6eproB — naeHTUgmUKaLm-
OHHbIi HOMep Bceil aicbepr-3asaBki)

private_amount i8 KonnuectBo KOHTPaKTOB B onepauum (a1a alicbepros — KONMYECTBO KOH-
TPaKTOB B onepaumn co Bceli alicbepr-3asiBKoif)

private_amount_rest i8 OcrTaBlLueecs KOIMYeCcTBO KOHTPAKTOB B 3asBke (415 aiic6epros - ocTas-
LLIeecs KoNM4YecTBO KOHTPaKTOB BO BCell aiicbepr-3asBke)

variance_amount i8 AMNNTya OTK/IOHEHWS (B KOHTPaKTax) Cay4vyainHoin HagoaBku K BCM/IbIBa-
IOLLEeN YacTm alicbepr-3asBku

disclose_const_amount i8 KonnuectBo eanHUL, MHCTPYMEHTa B MOCTOSAHHOW COCTaB/AOLLENR BCMbl-
BatoLLein yactu aicbepr-3asBku

private_action i1 [LeiictBune c 3asBKoiA (AN aiicbeproB — feiicTBME B OTHOLLEHUN BCEA aiic-
6epr-3asBku)

reason i4 Mpu3Hak (NpuyrHa) 3asBKKW, BbICTABNEHHON 151 3aKNO4EHNUSA CAEMNKN ype-
rynnpoBaHus 06a3artenbCTB.

MpumeyaHus:

« TMone xstatus npeacTaBnsieT co6oil GUTOBYIO Macky, NepeyeHb BO3MOXHbIX 3HaUeHWii Nons NpuBeaeH B pasgene Mpu3Haku, BbICTaBNs-

eMble Y 3adBOK N CAEeNOoK.

« TMone dir MOXET NPUHMMATL Cliefytolime 3HaYeHNs:

1 Buy

2 Sell

« [Mone public_action MoXeT npyHUMaTL criegyoLme 3HaYeHns

0 3asBka yganeHa
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1 3anBka gobasneHa
2 3asBka cBefeHa B cAenky
« [Mone private_action (action) MOXeT NpYHUMATb CreayoLme 3HaYeHNS:
0 3asBka yganeHa
1 3asBka gobasneHa
2 3asBka cBefeHa B cAesky
3 3asBka fo6aBneHa B pesynbraTe NosiB/IEHNS HOBOV BUAMMOI YacTu aiicbepra

 [Mone reason MOXeT NPUHMMATL CneayoLLme 3HaYeHns:

0 O6bluHasn 3aaBKa

4 BanaHcupytowme CpoyHble KOHTPaKTbl, 3aK/104eHHble ¢ [Jo06pOCOBECTHLIM YYaCTHUKOM K/IMPYHIa 6e3 nogayn 3asiBoK

6 3akpbiBaoLiye CpoyHble KOHTPaKTbl, 3aK/Tl04EHHbIE B paMkax npoueaypbl kpocc-gedonTta

7 3akpbiBatoLiye CpoyHble KOHTPaKTbl, 3aK/Tl0YEHHbIE B CBA3M C HEVCTONHEHWEM MapxXunHanbHoro TpeboBaHus

8 3akpbiBatoLiye CpoyHble KOHTPakTbl, 3aK/IlOUEHHbIE B CBSI3W C HeucnosiHeHnem O6s3aTenbcTBa No nocTaBke Mo NMOCTaBOYHbIM

CpO‘-IHbIM KOHTpaKTaM Ha gparoueHHblie MeTasl/ibl

100 WHoe
4.1.1.3. Ta6nuua user_deal: XXypHan caenok nonb3oBartens

Ta6n. 4. Nonsa Tabnuupkl user_deal

Mone Tun OnucaHue

repllD i8 CnyxebHoe nosne nogcucTeMbl penmkalmm

replRev i8 Cnyxe6Hoe none noAcucTeMbl pennkaumm

replAct i8 CnyxebHoe none nogcucTembl penvkaumm

sess_id i1 MaeHTndmkaTop TOproBoi ceccum

isin_id i4 YHVKasbHbI YACIOBOW NAEHTUUKATOP NHCTPYMEHTA

id_deal i8 Howmep caenku

id_deal_multileg i8 Homep caenkv no cesAske

id_repo i8 Homep caenkv no apyroin Hore

Xpos i8 KonnuectBo no3uwuii No UHCTPYMEHTY Ha pbiHKe Noc/e CAeNkn

xamount i8 O6beM, KOIMYECTBO eANHUL, UHCTPYMEHTa

public_order_id_buy i8 MpeHTndomkaTop 3asBkM Mokynatens (418 aicbepros - HOMep BUAMMON
yacTu airicbepr-3asBku nokynaresns)

public_order_id_sell i8 MpaeHTndmkaTop 3asBkv npogasua (418 aincbepros - HOMep BUAMMON ya-
CTK alicbepr-3asBkM NpogasLa)

price d16.5 Llena

moment t Bpewms 3aknioueHns caenku

moment_ns u8 Bpewms 3akntouenuns caenkv (UNIX-Bpems B HAHOCEKyHAAxX MO cTaHJapTy
UTC)

nosystem i1 Mpu3HaK BHECUCTEMHOI cAenkn

xstatus_buy i8 Crartyc cieNikm Co CTOPOHbI Nokynatens

xstatus_sell i8 Crartyc cenky co CTOpPOHbI NpoaasLa

xstatus2_buy i8 PacwupeHune gns ctatycoB caenok (B 4OMNOMHEHME K Moo xstatus_buy)

xstatus2_sell i8 PaclmpeHune gns ctatycos cAenok (B 4ONOMHeHNe K nonto xstatus_sell)

ext_id_buy i4 BHeLUHWIA HOMep 13 3as1BKM NOKynaTens

ext_id_sell i4 BHeLLUHWIA HOMep 13 3asBkM NpoaasLia

code_buy c7 Kog, nokynatens

code_sell c7 Kop npogasua

comment_buy c20 KomMeHTapwuii n3 3asiBK1 nokynaresns
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Mone Tun OnucaHune

comment_sell c20 KommeHTapwii 13 3asBku npogasLa

fee_buy d26.2 C6op no caenke nokynarens

fee_sell d26.2 C6op no caenke npogasua

login_buy c20 JlorvH nonb3oBartens nokynartens

login_sell c20 JlorvH nonb3oBarens npogasLa

code_rts_buy c7 Kog PTC dompMbl nokynarens

code_rts_sell c7 Kog PTC dhmpmbl npogasua

private_order_id_buy i8 MaeHTndmkaTop 3asBku nokynatens (ans aicbeproB - naeHTudmkaTop
BCelt alicbepr-3asBky nokynaress)

private_order_id_sell i8 MaeHTudhmkaTop 3asBku npogasua (415 aiicbepros - naeHT1grKaTop Beel
alicbepr-3asBky nNpoaasLa)

reason_buy i4 MpusHak (NprunHa) cAenkv yperynmpoBaHus nokynarens.

reason_sell i4 Mpu3Hak (NpuyunHa) caenkn yperynuposaHusa npogasLa.

MpumeyaHus:

* Mons code_sell, comment_sell, ext id_sell, login_sell, code_rts_sell, fee_sell, code_buy, comment_buy, ext id_buy, login_buy,
code_rts_buy, fee_buy, 3anonHsatoTca ToAbKO 4158 CBOMX CAEM0K

« Mons xstatus_sell n xstatus_buy siBnsitoTCs 6UTOBLIMM Mackamu (MoApo6Hee cM. pasgen MpusHaky, BbICTAB/ISIEMbIE Y 3asIBOK U CLAEMOK)

o [INs TEXHUYECKUX CLEMOK, ABNSALMMNCA pesy/ibTaTaMn CAeoK N0 MHCTPYMeHTaM-CBsA3KaMm, nosie nosystem Bcerga ycTaHoBEHO B 1,
BHE 3aBWCHMOCTM OT TOr0, SIB/IIETCS /11 CAE/KA MO CBA3KE CUCTEMHOI UV afpecHoii. 11t onpefieneHusi CUCTEMHOCTW UCXOAHOM cAenku
HaJo MCcrnonb3oBaTh NPU3HaK NOSystem COOTBETCTBYHOLLEN 3anvcu Tabnuubl multileg_deal.

« lMone id_repo cofepxut HoMep caenkv No Apyroii Hore. [ns |-l Horv none cogepXuT Homep caenku no |-t Hore, ans II-i Horn — Homep
caenkv no I-i.

« MMone id_deal_multileg coaepxuT Kog CAeK1 No UHCTPYMEHTY-CBSA3Ke, B C/lydae ec/iv JaHHas 3anmch sB/SEeTCs 3anuchio 0 TeXHUYECKOi
caenke. B cryyae caenku no 06b6IMHOMY MHCTPYMEHTY faHHoe nose coaepxuT 0.

o [1na "uyxux" caenok B nonsx xstatus_buy n xstatus_sell moryT BbicTaBnATbes Nnpu3sHaku NonQuote, ClearingTrade, Address u Strategy.

* B cpenkax akcnvpaumu id nopyvyeHus Ha skcnupaumio ykasbiBaeTcsl B nosie private_order_id_buy, ecrim akcnvpupoBasics ONUUOH KO,
nn6o B nosne private_order_id_sell, ecnv akcnpupoBasics ONUMOH MyT.

« MNons fee_buy un fee_sell cogepxaT oLeHOYHbIN pa3mep NMmuTa, 6110KpyeMoro nof KOMMCCUI0 No caesnke. Pasmep komuccumn Heo6xo-
AvMo cMoTpeTh B notoke FORTS_FEE_REPL.

« [Mons reason_buy u reason_sell MOryT npyHnMath crnefyrowmne 3HaueHus:
0 O6blyHas caenka
4 BanaHcupytoLie CpoyHble KOHTPaKTbl, 3aK/l4eHHbIEe ¢ l06pPOCOBECTHLIM YHAaCTHUKOM KMPpUHIa 6e3 nogaumn 3asiBok
6 3akpbiBatoLme CpoyHble KOHTPaKTbl, 3aK/IYEHHbIE B paMKax npoueaypbl Kpocc-gedonrta
7 3akpbiBatoLiye CpoyHble KOHTPaKTbl, 3aK/l0YEHHbIE B CBA3M C HEWCTNONHEHNEM MapXuHanbHoro TpeboBaHus

8 3aKprBa}0LLWIe CpO‘-IHbIe KOHTPaKThbl, 3aK/1l0Q4EeHHbIE B CBA3N C HEUCMNO/IHEHNEM O6s3aTenbCTBa N0 MNOCTaBKe MO MOCTABOYHbIM
CpOLIHbIM KOHTpaKTaM Ha gparoueHHblie MeTasl/ibl

100 WHoe
4.1.1.4. Tabnuua user_multileg_deal: XXypHan caenok nonb3oBartesis No CBA3KaM

Ta6n. 5. Monsa Ta6nuubl user_multileg_deal

Mone Tun OnucaHune

repliD i8 CnyxebHoe nose nofcucTeMbl pennkawmm
replRev i8 Cnyxe6bHoe none noAcucTeMbl pensimkawmm
replAct i8 Cnyxe6bHoe none nogcucTembl penkaumm
sess_id i4 M aeHTndmkaTop TOproBoi ceccum

isin_id i4 MaeHTUdmKaTop MHCTPYMEHTA-CBA3KM
isin_id_rd i4 MaeHTudmKaTop MHCTPYMEHTa NepBoii HOrn
isin_id_rb i4 MaeHTndmKaTop MHCTPYMEHTa BTOPOI HOMW
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Mone Tun OnucaHune

duration i4 PasHuua B kasleHAapHbIX AHAX MeXay AatamMu UCNOMHEHNS ABYX (hbloyep-
coB

id_deal i8 Homep caenku no ceaske

id_deal_rd i8 MaeHTudmkaTop cenkv no nepeoii Hore

id_deal_rb i8 MaeHTndmkaTop caenku no BTOpPOit Hore

public_order_id_buy i8 MpeHTuchmkatop 3asBku nokynartens (ons aincbeproB - HOMep BUAMMOL
yacTu alicbepr-3asiBku nokynaresns)

public_order_id_sell i8 MpaeHTudmkaTop 3asBky npogasua (415 aiicbepros - HOMep BUAMMOL Ya-
CTU aiicbepr-3asBku NpoaasLa)

xamount i8 O6beM, KOIMYECTBO €AUHULL MHCTPYMEHTa

price d16.5 LleHa nepBoii YacT NapHOW CBS3KM

rate_price d16.5 CTaBka caenku

swap_price d16.5 CBor-LieHa caenkm

moment t Bpems 3aknoueHns caenku

moment_ns u8 Bpewms 3akntouermns caenkm (UNIX-Bpemsi B HAaHOCeKyHAax Mo cTaHAapTy
UTC)

nosystem i1 MpuW3HakK BHECUCTEMHOI cAenku

xstatus_buy i8 PaclUMpeHHbIi cTaTyc cAenkm co CTOPOHbI Nokynartens

xstatus_sell i8 PaclumnpeHHbIii cTaTyc cienky co CTOPOHbI NpoAaBsua

xstatus2_buy i8 PaclwpeHne ans ctatycoB caenok (B AONO/HEHME K MO0 xstatus_buy)

xstatus2_sell i8 PaclunpeHmne gns ctatycos CAenokK (B 4ONOMHEHME K nosto xstatus_sell)

ext_id_buy i4 BHeLUHWIA HOMep 13 3as1BKM NoKynaTens

ext_id_sell i4 BHeLUHWA HOMep 13 3asBKM NpoaasLia

code_buy c7 Kog nokynarens

code_sell c7 Kop, npogasua

comment_buy c20 KomMeHTapwuii n3 3asiBK1 nokynarens

comment_sell c20 KommeHTapwuii 13 3asiBKu npofasLa

login_buy c20 JlorvH nonb3oBartens nokynarens

login_sell c20 JlorvH nonb3oBarens npogasLa

code_rts_buy c7 Kog PTC dompMbl nokynarens

code_rts_sell c7 Kog PTC dhmpmbl npogasua

private_order_id_buy i8 MaeHTudmkatop 3asBku nokynatens (ans aicbeproB - naeHTudmkaTop
BCelt alicbepr-3asBky nokynaress)

private_order_id_sell i8 MaeHTudhmkaTop 3asBku Npogasua (415 aiicbepros - naeHTngrKaTop Beelt
alicbepr-3asBky nNpoaasLa)

reason_buy i4 MpusHak (NprunHa) cenkv yperynmpoBaHus nokynarens.

reason_sell i4 Mpu3Hak (NpyunHa) caenkn yperynuposaHusa npogasLa.

MpumeyaHus:

« Mons code_sell, comment_sell, ext_id_sell, code_rts_sell, fee_sell, code_buy, comment_buy, ext_id_buy, code_rts_buy, fee_buy, 3anon-

HAKTCA TOJIbKO A1 CBOUX CAENOK

« Tone rate_price ANa UHCTPYMEHTOB, TOPryeMbIX B CBOMN LieHe, coaepxuT 0.

« TMons reason_buy v reason_sell MOryT NnpuHMMAaTh cregyiolme 3HaueHus:

0 O6bluHas caenka

4 BanaHcupytowme CpoyHble KOHTPaKTbI, 3aK/4YeHHble ¢ Jo6poCOBECTHbIM YYACTHUKOM KIMpUHra 6e3 nogayun 3asBoK

6 3akpbiBatolme CpoyHble KOHTPaKTbI, 3aK/04EHHbIE B pamMkax npoueaypb! kpocc-gedonta

7 3akpbiBatolme CpoyHble KOHTPaKTbI, 3aKM0YEHHbIE B CBA3W C HEUCMONHEHNeM MapXuHanbHOro TpeboBaHus

8 3akpbiBatolme CpoyHble KOHTPaKTbI, 3ak/l04eHHbIe B CBA3M C HeucnonHeHnem O6si3aTenbCcTBa N0 NOCTaBKe MO NOCTaBOYHbLIM

CpOoyHbIM KOHTpaKTam Ha AparoueHHble MeTasifnbl

100 WHoe
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4.1.1.5. Tabnuua heartbeat: Cnyxe6Has Ta6numua cepBepHbIX YacoB

[aHHas Tabnuua HanosHsAeTCs AAPOM TOProBOW CUCTEMbI C ONPEeAENEHHON NEPUOANYHOCTLIO U MOXET ObITb UCMOMIb30BaHa A1 3ajau
CMHXPOHU3aLMK (Hanpumep, 4151 TPOBEPKU NPUX0Aa BCEX CAENOK 3a ONPeAENEHHbI MOMEHT BpeMeH). Tabnuua Ncnosib3yeTcsl B pexuve

[06aBneHns 3anuceid; o4ncTka Tabnumubl NPOMCXOANT B HOYHOE BPEMS.

Tab6n. 6. Monsa Tabnuubl heartbeat

Mone Tun OnucaHue

repliD i8 CnyxebHoe nose nogcucTeMbl penmkalmm
replRev i8 CnyxebHoe nose nogcucTeMbl penmkalmm
replAct i8 Cnyxe6Hoe none nogcucTemMbl penkaumm
server_time t [Jara v Bpems cepsepa

4.1.1.6. Ta6nuua sys_events: Taénuua cobbITUiA

Ta6n. 7. Mona Tabnuubl sys_events

Mone Tun OnucaHvne

repliD i8 CnyxebHoe nose nogcucTeMbl penmkalmm
replRev i8 CnyxebHoe none noAcucTembl penkaumm
replAct i8 CnyxebHoe nose nogcucTembl penkaumm
event_id i8 YHUWKasbHbI naeHTUrKaTop cobbITus
sess_id i4 Homep ceccumn

event_type i4 Tun cobbITus

message c64 OnucaHune cobbITUSA

MpumeyaHus:

» B0O3MOXHble TWMbl COGLITHI

event_type =1
message = "session_data_ready"
3akoHuYeHa 3arpyska faHHbIX U3 K/IMPUHIOBOW CUCTEMbI B TOPTOBYIO Nepes, HayasioM HOBOW TOProBoli ceccum

event_type =2
message = "intraday_clearing_finished"
Bce pacyeTHble npoueaypbl B MPOMK/IMPUHTE 3aKOHYEHbI

event_type =4
message = "intraday_clearing_started"
Hayano npomkvpuHra

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

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

event_type = 8
message = "broker_recalc_finished"
[eHexHble cpefcTBa nocsie NPOMKIMPUHra nepecynTaHbl

event_type = 23
message = "discrete_auction_add_order_started"
Havaso npvema 3as1BOK B ayKLMOH OTKPbLITUSA

event_type = 24
message = "discrete_auction_add_order_finished"
OKOHuyaHue npuema 3asiBOK B ayKLMOH OTKPbITUSA

4.2. NMotok FORTS_ORDLOG_REPL - NMoToKk aHOHUMHbIX 3asBOK (Type=R)

4.2.1. Cxema AaHHbIX
Tabnuubl:

+ orders_log - YXypHan 3asB0OK
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» multileg_orders_log - XXypHas 3as1BOK M0 CBA3Kam
« heartbeat - Cnyxe6Has Tabnmua cepBepHbIX 4acoB
* sys_events - Tabnuua cobbITWiA

4.2.1.1. Ta6nuua orders_log: XXypHan 3asaBoK

Ta6n. 8. Monsa Tabnuubl orders_log

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nofcucTeMbl peninkaumm

replRev i8 CnyxebHoe nose nogcucTeMbl penmkawmm

replAct i8 CnyxebHoe none noAcucTeMbl penkaumm

public_order_id i8 M aeHTUdKaLMOHHbIA HOMEpP 3asBKU (419 aiicGepros - HOMeEp BUMAUMON
yacTtu alicbepra)

sess_id i4 MaeHTudmkaTop TOprosoii ceccum

isin_id i4 YHVKasIbHbIN YACIOBOW UAEHTUUKATOP NHCTPYMEHTA

public_amount i8 KonuuyectBo KOHTpakToB B onepauuu (475 aiicbeprosB - KONMYECTBO KOH-
TPakToB B onepaumun No BUAMMOIA YacTu alicbepra)

public_amount_rest i8 OcTaBLUeecs KOM4yecTBO KOHTPAKTOB B 3asiBKe (4719 aiicGepros - OCTaB-
Lueecst KOJIMYeCcTBO KOHTPAKTOB B BUAMMOW YacTu alicbepra)

id_deal i8 MaeHTudmKaTop cAenkv No AaHHOW 3anncu XypHana 3asBok

xstatus i8 PacLumpeHHbIl cTaTyc 3as8BKu

xstatus2 i8 Paclumpenve gns ctatycos 3asBOK (B AOMO/IHEHME K MO0 Xstatus)

price d16.5 Llena

moment t Bpemsi usMeHeHusi COCTOSIHWS 3as1BKN

moment_ns u8 Bpems nsmeHeHuss coctosiHus 3asBku (UNIX-BpeMs B HaHOCEKyHAax no
ctaHgapty UTC)

dir i1 Hanpaenexune

public_action i1 [LelictBue c 3aaBKol (4N aicbepros - AelCTBME C BUAUMOM YacTblo aiic-
6epra)

deal_price d16.5 LleHa 3akntoueHHoi caenku

MpumeyaHus:

« lMone xstatus npeacTaenser co6oii GUTOBYIO Macky, nepeyeHb BO3MOXHbIX 3HAUEHWIA Mo NpUBeAeH B pasaene lMpu3Haku, BbICTaBNs-
eMble Y 3as1BOK 1 CAEJ0K.

* [Mone dir MOXeT NpYHNMATL CriefytowWwme 3HaYeHns:
1 Buy
2 Sell

* [Mone public_action MOXeT NpvHUMAaTL CneayroLmne 3HayeHms
0 3asBka yfasieHa
1 3asBka gobasneHa
2 3asBKa cBefeHa B caenky

4.2.1.2. Tabnuuya multileg_orders_log: )XypHan 3afaBOK No cBA3KaMm

Ta6n. 9. Nonsa Ta6nuubl multileg_orders_log

Mone Tun OnucaHune

repliD i8 CnyxebHoe nosie NoacucTeMbl penmkawmm

replRev i8 CnyxebHoe none nofcucTeMbl peninkaumm

replAct i8 CnyxebHoe nose nogcucTeMbl penmkawmm

public_order_id i8 M aeHTndMKaLMOHHbIN HOMep 3asBKu (AN aiicbepros - HOMep BUAMMONA
yacTu aiicbepra)

sess_id i4 M aeHTudmkaTop TOproBoii ceccum

isin_id i4 YHWKasIbHbI YNCI0BOI MAEHTUIMKATOP MHCTPYMEHTa
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Mone Tun OnucaHune

public_amount i8 KonnuectBo KOHTPaKTOB B onepaumu (415 ailc6eproB - KOIMYECTBO KOH-
TPaKTOB B OMnepauuy no BUAVMMOI YacTu aiicbepra)

public_amount_rest i8 OcTaBLUeecs KOJIMYECTBO KOHTPAKTOB B 3asiBke (4719 aiicbepros - ocTaB-
LLIieecs KoNM4yecTBO KOHTPaKTOB B BUAMMOI YacTuh aiicbepra)

id_deal i8 MaeHTndomkaTop caenkv No AaHHOW 3anncu XypHana 3asBokK

xstatus i8 PaclumpeHHbIli cTaTyc 3asBku

xstatus2 i8 Paclimpexne gns ctatycos 3asiBOK (B LOMOSIHEHUE K MOS0 Xstatus)

price d16.5 LleHa. Mosne He ucnosb3yemcs.

moment t Bpems nsmeHeHusi COCTOSIHWS 3as1BKN

moment_ns u8 Bpems nsmeHeHusi coctosiHus 3asBku (UNIX-BpemMsi B HAHOCEKyHAaxX Mo
cTaHgapty UTC)

dir i1 Hanpasnexune

public_action i1 [LeiictBue ¢ 3asBKoii (ans alicbepros - AelicTBME C BUAMMOW YacTbio aiic-
6epra)

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

rate_price d16.5 CTaBka 3asBku. [1osie He ucnosib3yemcs.

swap_price d16.5 CBoOn-LeHa 3asBk1

MpumeyaHus:

« [Mone xstatus nNpeacTaBnsieT co6oil GUTOBYIO Macky, NepeyeHb BO3MOXHbIX 3HAUEHWIA NONs NPUBEAEH B pasdene Npu3Haku, BbICTaBNs-

eMble y 3as1BOK U CAE/OK.
* [Mone dir MOXeT NpYHNMATL Criefytowmne 3HaYeHns:
1 Buy
2 Sell
« [Mone public_action MoXeT NnpuHUMaTh CregytoLuime 3Ha4yeHns
0 3asBka yganeHa
1 3asBka gobasneHa
2 3asBKa cBefeHa B cAenky
4.2.1.3. Ta6nuua heartbeat: Cny)xe6Has Ta6numua cepBepHbIX YacoB

[JaHHas Tabnuua HanonHsAeTcs SAPOM TOProBOl CUCTEMbI C ONpeAeneHHON NeprmoanYHOCTLI0 U MOXET 6bITb MCMOMb30BaHa ANs 3ajad
CUHXPOHU3aUMKM (HanpuMep, 415 NPOBEPKN NPUXOAA BCEX CAEMNOK 3a ONpeaeneHHbI MOMEHT BpeMeHw). Tabnuua ucnonb3yeTcs B pexume
[06aBneHns 3anuceid; ouncTka Tabnuubl NPOMCXOANT B HOYHOE BPEMS.

Ta6n. 10. Mons Ta6nuubl heartbeat

Mone Tun OnucaHune

repliD i8 CnyxebHoe nosne nofcucTeMbl pennkaumm
replRev i8 CnyxebHoe nose nogcucTeMbl penmkawmm
replAct i8 Cnyxe6bHoe none noAcucTeMbl penkaumm
server_time t [Jara v Bpems cepsepa

4.2.1.4. Tabnuua sys_events: Ta6smua coobITUiA

Ta6n. 11. Mons Tabnuubl Sys_events

Mone Tun OnucaHvne

repliD i8 CnyxebHoe nosie noacucTeMbl penmkaymm
replRev i8 CnyxebHoe none nofcucTembl pennkaumm
replAct i8 CnyxebHoe nose nogcucTeMbl penmkawmm
event_id i8 YHVKasIbHbIN MAEHTUMKATOP COObITUSA
sess_id i4 Homep ceccumn

event_type i4 Tvn cobbITuA

message c64 OnuncaHune cobbITUA
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MpumeyaHus:

B0O3MOXHbIE TUMbI COBbITWI

event_type =1
message = "session_data_ready"

3aKoHYeHa 3arpy3ka AaHHbIX U3 K/IMPUHIOBOI CUCTEMbI B TOPIOBYIO Nepes, Ha4asloM HoBOVi TOProBoii ceccum

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

event_type = 4
message = "intraday_clearing_started"
Hauano npomknmpuxra

event_type =5
message = "clearing_started"
Havasio 0CHOBHOro KNpuHra

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

event_type =8
message = "broker_recalc_finished"
[eHexHble cpeacTBa nocsie NPOMK/MPYHIA NepecyHnTaHbl

event_type = 23
message = "discrete_auction_add_order_started"
Hayasio npvema 3as1BOK B ayKLMOH OTKPbLITUSA

event_type = 24
message = "discrete_auction_add_order_finished"
OkoHYaHue npremMa 3asBOK B ayKLMOH OTKPbITUSA

4.3. Notok FORTS_DEALS_REPL - NMNotok aHOHUMHBIX caenok (Type=R)

4.3.1.

Cxema gaHHbIX

Tabnuupbl:

deal - XXypHan caenok
multileg_deal - XXypHan caenok no cesAskam
heartbeat - CnyxxebHas Tabnuua cepBepHbIX YacoB

sys_events - Tabnvua cobbIThii

4.3.1.1. Ta6nuuya deal: XXypHan caenok

Ta6n. 12. Nona ta6nuybl deal

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTembl penkaumm

replRev i8 CnyxebHoe none nogcucTembl pennkaumm

replAct i8 CnyxebHoe nose NoAcUCTEMbI penankalumn

sess_id i4 MaeHTudbmkaTop TOpProBoii ceccum

isin_id i4 YHVKa/TbHbIN YACTOBOW UAEHTUUKATOP NHCTPYMEHTa

id_deal i8 Homep caenku

Xpos i8 KonnuectBo No3uLuii No UHCTPYMEHTY Ha pbIHKe Noc/e CAenKn

xamount i8 O6beM, KOIMYECTBO eANHUL, UHCTPYMEHTa

public_order_id_buy i8 MpaeHTndomkaTop 3asBkM Mokynatens (418 aicbepros - HOMep BUAMMON
yacTu aiicbepr-3asBku nokynaress)

public_order_id_sell i8 MaeHTndomkaTop 3asBkv npogasua (419 aincbepros - HOMep BUAMMON ya-
CTK alicbepr-3asBkM NpogasLa)

price d16.5 Llena

moment t Bpems 3aknioueHns caenku
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Mone Tun OnucaHune
moment_ns u8 Bpewms 3akntouenuns caenkv (UNIX-Bpemsa B HAHOCEKyHAAX MO cTaHJapTy
uTC)
nosystem i1 Mpu3HakK BHECUCTEMHOI CAeNkm
xstatus_buy i8 Crartyc cenkv co CTOPOHbI nokynaresns
xstatus_sell i8 CTaTtyc caenku co CTOpPOHbI NpogasLa
xstatus2_buy i8 Paclwpexne gns ctatycoB cAenok (B AONO/HEHME K MO0 xstatus_buy)
xstatus2_sell i8 PaclwpeHve ans ctatycos cienok (B fonosHeHne K nonto xstatus_sell)

MpumeyaHus:

* B caenkax akcnmpauumu id nopyyeHns Ha aKcnvpaumio ykasbiBaeTtcs B nosne public_order_id_sell, ecnu ato caenka no onuuoHy, B none
public_order_id_buy B caenkax no chbrouepcy a5 onumoHa konn, B none public_order_id_sell B caenkax no chbiouepcy A5 onumoHa nyT.

« TMons xstatus_sell 1 xstatus_buy siBNsoTCs 6UTOBLIMM Mackamu (Mogpo6Hee cM. pasgen MpusHaky, BbICTABISEMbIE Y 3asIBOK U CLAEMOK)

Ta6n. 13. NMons Ta6nuubl multileg_deal

4.3.1.2. Tabnuua multileg_deal: )XypHan cpenok no cBsizkam

Mone Tun OnucaHvne

repliD i8 CnyxebHoe none nogcucTembl penmkaumm

replRev i8 CnyxebHoe nose nofcucTeMbl pennkawmm

replAct i8 Cnyxe6bHoe none noAcucTeMbl pensimkawmm

sess_id i4 MaeHTrndmkaTop TOproBoii ceccum

isin_id i4 MaeHTndmKaTop MHCTPYMEHTA-CBSA3KM

id_deal i8 Homep caenku

public_order_id_buy i8 MaeHTndmkaTop 3asBKM Mokynatens (41 aicbepros - HOMep BUAMMOLNA
YyacTu alicbepr-3asiBku nokynartess)

public_order_id_sell i8 MpeHTndmkaTop 3asBkv npogasua (4519 aincbepros - HOMep BUAMMOM Ya-
CTV aiicbepr-3asBku NpogasLa)

xamount i8 O6beM, KOIMYECTBO €AUHULL MHCTPYMEHTa

price d16.5 LleHa nepBoi1 YacTy NapHoWi CBA3KM

rate_price d16.5 CraBka caenku

swap_price d16.5 CBon-LieHa caenkn

moment t Bpems 3aknoueHns caesnku

moment_ns u8 Bpewms 3akntouenuns caenkv (UNIX-Bpemsa B HAHOCEKyHAAxX MO cTaHJapTy
uUTC)

nosystem i1 Mpu3HaK BHECUCTEMHOI CAeNKM

xstatus_buy i8 Craryc cfiefikn CO CTOPOHbI Nokynarens

xstatus_sell i8 CTaTtyc caenku co CTOpOHbI NpogasLa

xstatus2_buy i8 Paclwipexne ans ctatycoB cAenok (B AONO/HEHME K M0N0 Xstatus_buy)

xstatus2_sell i8 PaclwpeHve ans cratycos cienok (B AonosiHeHve K nonto xstatus_sell)

MpumeyaHus:

* MMons xstatus_sell n xstatus_buy siBNs0TCS 6GUTOBLIMU Mackami (Nofpo6Hee cM. pazaen MNpu3Haku, BbICTaBIsieMble Y 3asBOK U CAE/OK)

4.3.1.3. Ta6nuua heartbeat: Cny)xe6Has Ta6numua cepBepHbIX YacoB

[JaHHas Tabnuua HanonHSEeTCs SAPOM TOProBol CUCTEMbI C ONpefeNieHHol NeproANYHOCTLI0 U MOXET ObITb MCMOMb30BaHa ANs 3a4aq
CUHXPOHM3aLMM (HANpUMEp, A4/1s1 NPOBEPKY NPUX0AaA BCEX CAEOK 3a ONpefeNieHHbIi MOMEHT BpeMeHu). Tabnuua Ucnonb3yeTcs B pexvme
[06aBneHus 3anuceil; oumcTka Tabnuubl NPOUCXOAUT B HOUHOE BpeMs.

Ta6n. 14. Nona tTaénuybl heartbeat

Mone Tun Onucaxne

repliD i8 CnyxebHoe none nogcucTeMbl penkaumm
replRev i8 CnyxebHoe nosne nogcucTeMbl penmkalmm
replAct i8 Cnyxe6bHoe none nofAcucTemMbl pennkawumm
server_time t [Jara n Bpems cepeepa
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4.3.1.4. Tabnuua sys_events: Ta6nuua cobbITUiA

Ta6n. 15. NMona Ta6nuubl sys_events

Mone Tun OnucaHvne

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

event_type i4 Tun cobbITus

message c64 OnuncaHue cobbITus

MpumeyaHus:

» B0O3MOXHble TWMbl COGLITHI

event_type =1
message = "session_data_ready"
3akoHuYeHa 3arpyska faHHbIX U3 K/IMPUHIOBOW CUCTeMbI B TOPTrOBYIO Nepes, HayasioM HOBOW TOProBoli ceccum

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

event_type =4
message = "intraday_clearing_started"
Hayvano npomknupuHra

event_type =5
message = "clearing_started"
Hayvano 0CHOBHOro KNMpuHra

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

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

event_type = 23
message = "discrete_auction_add_order_started"
Hayano npvema 3asiBOK B ayKLMOH OTKPbITHS

event_type = 24
message = "discrete_auction_add_order_finished"
OKOHuYaHue npuema 3asiBOK B ayKLMOH OTKPbITWS

4.4. Notok FORTS_FEE_REPL - MoToKk koMuccuit n wutpacos 6Upxu
(Type=AR)
4.4.1. Cxema AaHHbIX
Tabnuupbl:
« adjusted_fee - Komuccum 6upxm
* penalty - LUTpadbl 6upxu
» sys_events - Tabnmua cobbITHiA
4.4.1.1. Ta6nuuya adjusted_fee: Komuccum 6upxm

Ta6n. 16. NMona ta6nuubl adjusted_fee

Mone Tun OnucaHune

repliD i8 CnyxebHoe nose noacucTeMbl penmkalmm
replRev i8 CnyxebHoe none noAcucTeMbl pensimkawmm
replAct i8 CnyxebHoe none nogcucTembl penkaumm
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Mone Tun OnucaHune

id_deal i8 Homep caenku

moment t Bpems 3aknoueHns caenku

moment_ns u8 Bpewms 3akntoveruns caenkv (UNIX-Bpems B HaHOCeKyHAax Mo ctaHaapTy
UTC)

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 C6op no caenke nokynaresnsi, TO4HO

adjusted_fee_trade_buy d26.2 BupyeBoii c6op Mo cAesnke nokynartens, TO4HO

adjusted_fee_clearing_buy d26.2 KnupuHroBblili c6op no caenke nokynatesnsi, TO4HO

adjusted_fee_sell d26.2 C6op no caenke npogasLa, TOYHO

adjusted_fee_trade_sell d26.2 BupxxeBoii cbop no caesnke npogasLa, TO4HO

adjusted_fee_clearing_sell d26.2 KnnpuHroBebIii c6op no caenke npogasLa, TOYHO

id_deal_multileg i8 Homep caenku no ceaske

4.4.1.2. Tabnuua penalty: LUTpadbl 6upxun

Ta6n. 17. NMonsa Taénuubl penalty

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nofcucTeMbl pennkaumm

replRev i8 CnyxebHoe nose nogcucTeMbl penmkawmm

replAct i8 CnyxebHoe none noAcucTembl penkaumm

sess_id i4 Homep ceccumn

id_deal i8 Homep caenku

id_deal_multileg i8 Homep caenku no ceaske

moment t Bpems 3aknoueHns caenku

moment_ns u8 Bpewms 3akntouermns caenkm (UNIX-Bpemsi B HAaHOCeKyHAax Mo cTaHAapTy
UTC)

code_buy c7 Kog, nokynatens

code_sell c7 Ko npopasua

penalty_buy d26.2 Ltpad no caenke nokynarens

penalty_sell d26.2 LLitpad no caenke npogasua

4.4.1.3. Tabnuua sys_events: Taénuua cobbITUiA

Tab6n. 18. Mona ta6nuubl sys_events

Mone Tun OnucaHune

repllD i8 CnyxebHoe none nogcucTembl penkaumm
replRev i8 CnyxebHoe nose noacucTeMbl penmkaymm
replAct i8 CnyxebHoe none nofAcucTeMbl pennkaumm
event_id i8 YHUKasbHbIN MAEHTUMKATOP COObLITUSA
sess_id i4 Homep ceccumn

event_type i4 Tvn cobbITuA

message c64 OnucaHune cobbITUSA

MpumeyaHus:

¢ B0o3MOXHble TuMbl COOLITUIA

event_type =1
message = "session_data_ready"
3akoHueHa 3arpyska AaHHbIX U3 KMPYHIOBOW CUCTEMbI B TOPTrOBYO Nepes, HayasioM HOBOW TOProBoli ceccum
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event_type = 2
message = "intraday_clearing_finished"
Bce pacueTHble npouenypbl B MPOMK/IMPUHIE 3aKOHYEHbI

event_type =4
message = "intraday_clearing_started"
Hayano npomkivpuHra

event_type =5
message = "clearing_started"
Havasio 0CHOBHOro KNMpuHra

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

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

4.5. Notok FORTS_FEERATE_REPL - MOTOK TOYHbIX CTaBOK KOMUCCWiA GUPXU

(Type=AR)

4.5.1. Cxema AaHHbIX

Tabnmupl:

« futures_rate - TO4HblE CTABKM KOMUCCUIA NO hbloYEPCAM U MHCTPYMEHTaM-CBsI3KaMm

¢ option_rate - TouHble CTaBKM KOMUCCWI MO OnuuoHam

¢ sys_events - Tabnumua co6bITUiA

4.5.1.1. Ta6nuua futures_rate: TouHble cTaBKM KOMUCCUIL NO PblOYEepcamM U UHCTPYMEHTaM-CBsA3Kam

Ta6n. 19. Nona ta6nuybl futures_rate

Mone Tun OnucaHvne

repliD i8 CnyxebHoe nose nogcucTeMbl penmkalmm

replRev i8 Cnyxe6bHoe none noAcucTeMbl penkaumm

replAct i8 CnyxebHoe nose noacucTeMbl penmkaymm

isin_id i4 YHWKasIbHbIA YNCI0BOIN MAEHTUIMKATOP MHCTPYMEHTa

sess_id i4 MaeHTudmkaTop TOproBoii ceccum

exchange_fee_negdeal d26.2 TouHas cTaBka GUpPXeBOI KOMUCCUN AN aAPECHbIX CAeNoK
exchange_fee d26.2 To4yHasn cTaBka GUPXKEBOV KOMUCCUM 151 aHOHUMHbBIX CAEMO0K
clearing_fee_negdeal d26.2 TouHasi cTaBka K/IMPUHIOBOM KOMUCCUW AN1st aiPECHbIX CAENOK
clearing_fee d26.2 TouHas cTaBka K/IMPUHIOBOM KOMUCCUM A1 RHOHUMHbIX CAEM0K
exp_clearing_fee d26.2 TouHas cTaBKa K/IMPUHIOBOI KOMMUCCUM 3@ UCMO/THEHVE KOHTPaKTa.

4.5.1.2. Ta6nuua option_rate: ToUHble CTaBKM KOMUCCUIA NO ONLMOHAM

Ta6n. 20. Mona Ta6nuybl option_rate

Mone Tun OnucaHue

repliD i8 Cnyxe6bHoe none nogcucTembl penkaumm

replRev i8 CnyxebHoe nosie NoacuUcTeMbl penmkalmm

replAct i8 CnyxebHoe none nofcucTeMbl pennkaumm

isin_id i4 YHVKa/bHbIN YAC/IOBOW UAEHTUUKATOP NHCTPYMEHTA

sess_id i4 MaeHTrndmkaTop TOproBoii ceccum

exchange_fee_negdeal d26.2 To4yHasn cTaBka GUPXKEBOW KOMUCCUM NS A4PECHbIX CAEMNOK
exchange_fee d26.2 TouHasi cTaBka GMPXKEBOI KOMUCCUMN N1 @aHOHUMHbIX CAENOK
clearing_fee_negdeal d26.2 TouHasi cTaBka K/IMPUHIOBOM KOMUCCUN ANS1 aiPECHbIX CAEMOK
clearing_fee d26.2 TouHas cTaBKa K/IMPUHIOBOI KOMUCCUW 411 RHOHUMHbIX CAEMOK
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Mone Twvn OnucaHvne
exp_clearing_fee d26.2 TouHasi cTaBka K/IMPUHIOBOM KOMUCCUM 3@ UCMOJTHEHNE KOHTPaKTa.

4.5.1.3. Ta6nuua sys_events: Ta6smua coobITUiA

Ta6n. 21. NMona Ta6bnuubl sys_events

Mone Tun OnucaHvne

repllD i8 CnyxebHoe nose nogcucTeMbl penmkawmm
replRev i8 Cnyxe6bHoe none nogcucTemMbl penkaumm
replAct i8 CnyxebHoe nosie NoAcUCTeEMbI penmkalmm
event_id i8 YHUWKasbHbI naeHTUrkaTop cobbITUs
sess_id i4 Homep ceccumn

event_type i4 Tun cobbITus

message c64 OnucaHune cobbITUS

MpumeyaHus:

¢ Bo3MOXHble TVMbl COOLITUIA

event_type =1

message = "session_data_ready"
3akoHuYeHa 3arpyska faHHbIX U3 KIMPUHIOBOW CUCTEMbI B TOPTOBYHO Nepes, HauasioM HOBOW TOproBoli ceccum

event_type =2

message = "intraday_clearing_finished"

Bce pacueTHble npoueaypbl B NPOMK/IMPUHIE 3aKOHYEHbI

event_type =4

message = "intraday_clearing_started"

Hayano npomknupuHra

event_type =5

message = "clearing_started"
Hauano ocHOBHOrO K/IMpUHra

event_type = 6

message = "extension_of_limits_finished"

Pa3pgsuxka TMMUTOB 3aKOHYEeHa

event_type = 8

message = "broker_recalc_finished"

[eHexHble cpeacTaa nocne NPoMKINPUHra nepecynTaHbl

4.6. Notok FORTS_BROKER_FEE_REPL - bpokepckue komuccuum (Type=l)

4.6.1. Cxema paHHbIX
Tabnuubl:
 broker_fee - Bpokepckas komuccus
¢ sys_events - Tabnuua cobbITHi

4.6.1.1. Ta6nuua broker_fee: Bpokepckasa kKomuccus

Ta6n. 22. Nona Ta6nuybl broker_fee

Mone Tun Onucaxne

repliD i8 CnyxebHoe none nogcucTeMbl pennkaumm

replRev i8 CnyxebHoe nose nogcucTeMbl pensmkalmm

replAct i8 Cnyxe6bHoe none noAcucTemMbl penikawumm

sess_id i4 Homep ceccun

id_deal i8 Homep caenku

moment t Bpems 3aknioueHns caenku

moment_ns u8 Bpewms 3akntoveruns caenku (UNIX-Bpems B HaHOCeKyHAax Mo ctaHaapTy
UTC)
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Mone Tun OnucaHune

code_buy c7 Kog, nokynatens

code_sell c7 Ko npopasua

broker_fee_buy d26.2 Bpokepckas Komuccusa no caesnke nokynaresns
broker_fee_sell d26.2 Bpokepckasi KoM1ccus No caenke npogasua
id_deal_multileg i8 Homep caenku no cesske

4.6.1.2. Ta6nuua sys_events: Taénuua cobbITUiA

Ta6n. 23. NMona Ta6énuubl sys_events

Mone Tun OnucaHune

repliD i8 CnyxebHoe nosie NoacuUcTeMbl penmkaymn
replRev i8 CnyxebHoe nosne nofAcucTembl pennkaumm
replAct i8 CnyxebHoe nose nogcucTeMbl penmkawmm
event_id i8 YHVKasTbHbIN UAEHTUMKATOP COObITUSA
sess_id i4 Homep ceccumn

event_type i4 Tun cobbITuA

message c64 OnuncaHue cobbITUsA

MpumeyaHus:

¢ BO3MOXHbI€ TUMbl COOLITUI

event_type=1
message = "session_data_ready"

3aKoHYeHa 3arpy3ka AaHHbIX U3 K/IMPUHIOBOI CUCTEMbI B TOPIOBYIO Nepes, HauasioM HoBOli TOProBoii ceccum

event_type =2
message = "intraday_clearing_finished"
Bce pacyeTHble npoueaypbl B NPOMK/IMPUHTE 3aKOHYEHbI

event_type = 4
message = "intraday_clearing_started"
Hauano npomkinpuHra

event_type =5
message = "clearing_started"
Hayvano 0CHOBHOro KNMpuHra

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

event_type =8
message = "broker_recalc_finished"

JeHexHble cpeacTBa nocne NPOMKIVPUHTA NepecYnTaHbl

4.7. Notok FORTS_BROKER_FEE_PARAMS_REPL - NapameTpbl ansa pacyeta

6pokepckont kKomuccun (Type=l)

4.7.1. Cxema pgaHHbIX

Tabnuupbl:

« broker_fee_params - MapameTpbl Ans pacyeTa 6POKepPCKO KOMUccUm

* sys_events - Tabnuua cobbITHi

4.7.1.1. Tabnuua broker_fee_params: MapameTpbl Ans pacueta 6pOKePCKO KoMuccumn

Ta6n. 24. Nona ta6nuubl broker_fee_params

Mone Tun OnucaHune

repllD i8 CnyxebHoe nose nogcucTeMbl penmkalmm
replRev i8 CnyxebHoe nose nogcucTeMbl penmkalmm
replAct i8 Cnyxe6bHoe none nogcucTembl penkaumm
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Mone Tun OnucaHune

sess_id i4 Homep ceccun

client_code c7 Kog knuneHTa (kof 6pokepa)

lower_fee d26.2 MUWHMMaIbHO BO3MOXHasi CyMMa 6poKepCcKoil KOMUCCHM 3a OAUH KOHTPaKT

upper_fee d26.2 MakcumasibHO BO3MOXHasi CyMMa OGPOKEePCKON KOMUCCUM 3a OAWMH KOH-
TpakT

multiplier d26.2 MynbsTURAMKaTop K CyMMe BUPXEBOTr0 U KITMPUHIOBOro cbopa

additive d26.2 MocTosiHHaA fobaBka 3a 0AMH KOHTPakT

MpumeyaHus:

 lMone client_code mMoxeT cogepxaTb NMGO KoL KMEHTCKOro pasgena, mbo ko 6pokepckoit doupMbl. ECin ykasaH ko KnveHTa, To
3a/jaHHble NapameTpbl UCNO/b3YITCA AN18 pacyeTa 6pPOKePCKOV KOMUCCUM NO CAeMNKam AaHHOTo knveHTa. Ecnm ykasaH kog 6pokepa, To
napameTpbl UCNO/b3YITCA AN1A pacyeTa GPoKepcKoi KoMuUccum No BceM knveHTam B@.

« Mone sess_id MOXeT NpMHUMAThL Criedytolme 3Ha4YeHns:
sess_id Tekylme (aeiicTByrowme ceiivac) napameTpbl pacyeTa.
-1 [o6aeneHne HOBbIX NapamMeTpoB pacyeTa. MapaMeTpbl NPUMEHSIOTCS B CriefytoLeli TOProBoli ceccum.
-2 YpaneHve TekyLimx napameTpoB pacyeTa. [apameTpbl yAansoTca B cefytoLLeii ToproBoii ceccum.
4.7.1.2. Tabnuua sys_events: Taénuua cobbITUiA

Ta6n. 25. NMona Ta6bnuubl sys_events

Mone Tun OnucaHve

repliD i8 CnyxebHoe nosie NoAcUCTeEMbI penmkalmn
replRev i8 CnyxebHoe nosne nofcucTeMbl pennkaumm
replAct i8 CnyxebHoe nose nogcucTeMbl penmkalmm
event_id i8 YHUKa/TbHbIN UAEHTUMKATOP COObITUSA
sess_id i4 Homep ceccumn

event_type i4 Tun cobbITuA

message c64 OonucaHue cobbITUA

MpumeyaHus:

» B0O3MOXHble TWMbl COGLITHI

event_type =1
message = "session_data_ready"
3akoH4yeHa 3arpyska faHHbIX U3 KIIMPYHIOBOM CUCTEMbI B TOPrOBYHO Nepes, Ha4yasioM HOBO TOProBOi ceccumn

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

event_type =4
message = "intraday_clearing_started"
Hayano 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"
[eHexHble cpecTBa nocsie NPOMK/MPUHIa NepecUmnTaHbl

4.8. NMoTtok FORTS_USERORDERBOOK_REPL - 3asaBku nonb3oBartensa: Cpes
ctakaHa (Type=R)

B noToke ¢ nepuognyHOCTbLIO pas B 2 MUHYTbI B Tabnuue orders ny6nnkyeTcs cpes akTUBHbIX 3a8BOK, U 3anuncb B Tabnuue info ¢ peBnsuei
nocnegHeli o6paboTaHHol TpaH3akummn n3 orders_log, HOMEPOM XU3HU NOTOKA M COCTOSHMEM Ny6vKaumm cpesa (nosne publication_state).

114



10.11.2023 Lino3 SPECTRA Plaza-2 Bepcua 7.18

B momeHT ny6nmkaumm cpesa none publication_state npuHumMaeT 3HayveHmne 0. MNocne Toro kak cpes ony6nvkosaH publication_state npuHu-
MaeT 3HadeHue 1. o momeHTa publication_state=1 gaHHble B Tabnuvue orders MOryT 6biTb HEKOHCUCTEHTHBI.

4.8.1. Cxema AaHHbIX
Tabnuupbl:
 orders - Tabnuua akTVBHbIX (PbHOYEPCHBLIX U OMNLMOHHBIX 3a5BOK
« info - IHhopMauus o cTakaHax
4.8.1.1. Ta6nuua orders: Tabnumua aKTUBHbIX (PbIOYEPCHBLIX U ONMLMOHHBbIX 3aABOK

Ta6n. 26. Nona Tabnuybl orders

Mone Tun OnucaHue

repliD i8 CnyxebHoe nosne nogcucTeMbl penmkalmm

replRev i8 Cnyxe6Hoe none noAcucTeMbl penikawumm

replAct i8 CnyxebHoe none nogcucTeMbl penkaumm

public_order_id i8 MaeHTndmKauMoHHbIN HOMep 3asBku (418 aincbepros - HOMepP BUAMMOINA
yacTtu alicbepra)

sess_id i4 MaeHTudmkaTop TOprosoii ceccum

client_code c7 Kog knneHTa

moment t Bpems nsmeHeHusi COCTOSIHWS 3as1BKN

moment_ns u8 Bpems usmeHeHusi coctosiHna 3asaekn (UNIX-Bpems B HaHOCeKyHAax no
cTaHgapty UTC)

xstatus i8 PacLumpeHHbIli cTaTyc 3as8BKu

xstatus2 i8 PaclumpeHnve gns ctatycos 3asBOK (B AOMO/IHEHME K Moo Xstatus)

public_action i1 [eictBune c 3aaBKoit (aNs alicbepros - AeliCTBUE C BUAVMOW YacTbio aiic-
6epra)

isin_id i4 YHVKa/IbHbIN YACOBOW UAEHTUMNKATOP NHCTPYMEHTA

dir i1 HanpasneHne

price d16.5 Llena

public_amount i8 KonnuyectBo KOHTpakToB B onepauuu (47158 aiicbepros - KONMYECTBO KOH-
TPakToB B onepauumu No BUAMMOIA YacTu alicbepra)

public_amount_rest i8 OcTaBLUeecs KO/IMYECTBO KOHTPAKTOB B 3asiBke (4719 aiicbepros - ocTaB-
Lueecst KOJIMYeCTBO KOHTPAKTOB B BUAMMOW YacTu alicbepra)

comment c20 KommeHTapwuii Tpeligepa

ext_id i4 BHeLUHWiA Homep

login_from c20 NorvH nonb3oBartens, NOCTaBUBLUETO 3asBKy

broker_to c7 Kog, SPECTRA chupMmbl-agpecara BHECUCTEMHON 3asBKU

broker_to_rts c7 Kog, PTC dhmpmbl-aipecata BHECUCTEMHOI 3a51BKU

date_exp t [Jata ncteyeHns 3asBkn

id_ord1 i8 Homep nepBoii 3asBkn

broker_from_rts c7 Kog, PTC dompmbl - Bnagensua 3anaskn

aspref i4 MpaeHTndmkatop nonb3osarens. N5 3asBokK, NogaHHbIX 0T SMA-noruHa -
naeHTngukatop MASTER-normHa.

private_order_id i8 NaeHTUMKaLMOHHbIA HoMep 3asBKku (419 aiic6eproB — naeHTUguKaum-
OHHbI1 HOMep Bceil aiicbepr-3asBKu)

private_amount i8 KonnyectBo KOHTPaKTOB B onepauvu (4718 alicbeproB — KOJIMHECTBO KOH-
TPaKTOB B onepaumn co Bceli alicbepr-3asiBKOIA)

private_amount_rest i8 OcTaBLUeecs KOM4ecTBO KOHTPAKTOB B 3asiBKe (4711 alicbepros - OCTaB-
LLUeecs KoNMYecTBO KOHTPAKTOB BO BCeli alicbepr-3asiBke)

variance_amount i8 AMNAMTYfA OTKNIOHEHUS (B KOHTpaKTax) cny4aiiHoli HaabaBku K BCM/ibiBa-
toLLelt YacTu aiicbepr-3asBkm

disclose_const_amount i8 KonnuectBo eAnHUL, MHCTPYMEHTa B MOCTOAHHOW COCTaBMAOLLENR BCnbl-
BatoLLleil YacTu alicbepr-3asBku

private_action i1 [eictBune c 3asBKoiA (4515 aiicbeproB — feiicTBME B OTHOLLEHUW BCEA aiic-
6epr-3asBku)
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Mone Tun OnucaHue

private_init_moment t Bpems nosiBneHns 3asBku (815 aiic6epros - BpeMs NOSABNEHNS BCeld alic-
6epr-3asBkm)

private_init_amount i8 HayasnbHoe KoNM4ecTBO KOHTPAKTOB B 3asiBKe (/1 aiicbepros - HayaslbHoe
KO/IMYeCTBO KOHTPAKTOB BO BCeli alicbepr-3asBke)

reason i4 Mpu3HaK (MprUuMHa) 3as1BKU1, BbICTAB/IEHHOW [/151 3aK/HOUEHUS CLEMNKM ype-
rynMpoBaHusi 06s13aTenbCTB.

public_init_moment t Bpems nosiBneHns 3asBku (4151 aiicGeproB - Bpemsi NOSIBNIEHNS BUAUMON
yacTtu alicbepra)

public_init_amount i8 HauasibHOe KONMYeCcTBO KOHTPAKTOB B 3asiBKe (4151 alicbeproB - HayanbHoe
KONMYEeCTBO KOHTPAKTOB B BUAMMOIA YacTu alicbepra)

MpumeyaHus:

« lMone xstatus npeacTaBnsieT co6oi GUTOBYID Macky, NepeyeHb BO3MOXHbIX 3HAUEHWIA NONs NpUBeAeH B pasaene lNpu3Haku, BbICTaBNs-
eMble Y 3as1BOK 1 CAEOK.

 [Mone dir MOXET NPMHUMATL CReayoLLve 3HaUYeHUs:
1 Buy
2 Sell
« [Mone public_action MoXeT npyHUMaTL criefyowme 3HaYeHNs:
0 3asBka yganeHa
1 3anBka gobasneHa
2 3asBKa cBefeHa B caenky
« [Mone private_action (action) MoXeT NpUHUMAaThb CriefytoLine 3Ha4YeHns:
0 3asBka ygasieHa
1 3anBka gobasneHa
2 3asBka cBefieHa B cAesky
3 3asBka gobasnieHa B pesy/nbrare NosiBfIeHUss HOBOW BUAMMOI YacTu alicbepra

« [lone reason MOXeT NPUHUMAaTHL CrieayloLine 3Ha4YeHns:

0 O6bl4Has 3asBKa

4 BanaHcupytoLe CpoyHble KOHTPaKTbl, 3aK/Tl04EHHbIE € Jo06POCOBECTHLIM YHaCTHUKOM KMpUHra 6e3 nogaum 3asiBok

6 3akpblBatoLme CpoyHble KOHTPaKTbl, 3ak/I0YEHHbIE B paMkax npoueaypbl Kpocc-gedonta

7 3akpbiBatoLme CpoyHble KOHTPaKTbl, 3aK/IHYEHHbIE B CBSA3U C HEUCMONHEHNEM MapXuHasibHOro TpeboBaHus

8 3akpbiBatoLyie CpoyHble KOHTPaKTbl, 3aK/Il0UYEHHbIE B CBS3W C HeucnosHeHnem O6s3aTenbcTBa No nocTaBke Mo MOCTaBOYHbIM

CpoYHbIM KOHTpaKTam Ha AparoLeHHble MeTaslbl

100 WHoe
4.8.1.2. Ta6nuua info: UHdopmayma o ctakaHax

Ta6n. 27. Nona tTa6nuybl info

Mone Tun OnucaHue

repllD i8 CnyxebHoe nose nogcucTeMbl penmkalmm

replRev i8 Cnyxe6Hoe none noAcucTeMbl pennkaumm

replAct i8 CnyxebHoe none nogcucTeMbl penkaumm

infolD i8 YHVKa/TbHbIN KoY

logRev i8 MocnegHas obpaboTaHHas peBU3na Ha MOMEHT hOpPMMPOBaHUSA cpesa
lifeNum i4 Homep xu13Hu noToka

moment t Bpewms hopmyposaHusa cpesa

publication_state i1 CocTosiHue ny6nvkaumm cpesa

MpumeyaHus:
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» [Mone publication_state moxeT NpuHNUMaTL cnegyoLime 3HadyeHns:
0 in progress (faHHble He roTOBbI)

1 done

4.9. Notok FORTS_ORDBOOK_REPL - Cpe3 ctakaHa. AHOHUMHbIV (Type=R)

B noToke ¢ neprMoanYHOCTBIO pa3 B 2 MUHYTLI B Tabnuue orders ny6nvkyeTca cpes akTUBHbIX 3as1BOK, U 3anuch B Tabnuue info ¢ peBusveii
nocnefHeli 06paboTaHHol TpaH3akuum 13 orders_log, HOMEPOM XM3HU NOTOKA 1 COCTOsIHMEM NMy6MKaumm cpesa (none publication_state).
B momeHT ny6nmkaumm cpesa none publication_state npuHumaeT 3HayveHme 0. MNocne Toro kak cpes ony6nvkosaH publication_state npuHu-
MaeT 3HadeHue 1. o momeHTa publication_state=1 gaHHble B Tabnuvue orders MOryT 6biTb HEKOHCUCTEHTHBI.

4.9.1. Cxema paHHbIX
Tabnmupl:
» orders - Ta6n|/|u,a AKTUBHbIX aHOHUMHbIX 3aABOK
« info - IHGbopMauusi o cTakaHax
4.9.1.1. Ta6nuua orders: Tabnumua akTUBHbIX aHOHUMHbIX 3asBOK

Ta6n. 28. Mona Tabnuybl orders

Mone Tun OnucaHune

repliD i8 Cnyxe6bHoe none nogcucTembl penkaumm

replRev i8 CnyxebHoe nosie noacuUcTeMbl penmkawmm

replAct i8 CnyxebHoe none nofAcucTeMbl peninkaumm

public_order_id i8 MaeHTUMKaLMOHHbIA HOMep 3asBKu (AN aiicbepros - HOMep BUAMMOLA
yacTu alicbepra)

sess_id i4 MaeHTndmkaTop TOproBoii ceccum

moment t Bpems nsmeHeHusi COCTOSIHWS 3as1BKN

moment_ns u8 Bpems usmeHeHus coctosiHua 3asaskn (UNIX-BpeMs B HaHOCekyHAax no
ctaHgapty UTC)

xstatus i8 PacLumpeHHbIl cTaTyc 3as8BKu

xstatus2 i8 Paclumpenve gns ctatycos 3asBOK (B AOMO/IHEHME K MO0 Xstatus)

public_action i1 [JelictBue c 3aaBKoi (415 aicbepros - AelCTBME C BUAUMOI YacTblo aiic-
6epra)

isin_id i4 YHWKasIbHbIA YNCI0BOIN MAEHTUIMKATOP MHCTPYMEHTa

dir i1 HanpasneHve

price d16.5 Llena

public_amount i8 KonmyecTBO KOHTPaKTOB B onepauuun (415 aincbeproB - KOIMUYECTBO KOH-
TPakKToOB B onepauummn no BUAUMON YacTu aincbepra)

public_amount_rest i8 OcrTaBLueecs KOMYeCcTBO KOHTPAKTOB B 3asiBke (4151 aiic6epros - ocTas-
LLEeCcs KONIMYECTBO KOHTPAKTOB B BUAUMOI YacTu aiicbepra)

public_init_moment t Bpewmsi nosiBneHns 3asBku (4718 alicbepros - BpEMS NOSIB/IEHUS] BUAMMOA
yacTu alicbepra)

public_init_amount i8 HavanbHoe KoNM4ecTBO KOHTPAKTOB B 3asiBKe (/19 aiicbepros - HaYasibHoe
KONMYeCTBO KOHTPAKTOB B BUAMMOIA YacTu alicbepra)

MpumeyaHua:

* lMone xstatus npeacTaBnsieT co60oii GUTOBYID Macky, NepeyeHb BO3MOXHbIX 3HAUEHWIA NoNs NpuBeAeH B pasaene lNpu3Haku, BbICTaBNs-
eMble Y 3asiBOK 1 CAEOK.

¢ [Mone dir MOXET NpUHMMATL CNeayoLme 3HaYeHUs:
1 Buy
2 Sell

« [Mone public_action MoXeT NpyHUMaTL criefyome 3HaYeHns
1 3anBka gobasneHa

2 3asBka cBefeHa B cAesky
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4.9.1.2. Tabnuuya info: MHhpopmauma o cTakaHax

Ta6n. 29. NMona ta6nuubl info

Mone Tun OnucaHvne

repllD i8 CnyxebHoe nose nogcucTeMbl penmkalmm

replRev i8 Cnyxe6bHoe none nogcucTemMbl penkaumm

replAct i8 CnyxebHoe nosie NoAacuUcTeMbl penmkalmm

infolD i8 YHWKabHBbI KoY

logRev i8 MocnegHas o6paboTaHHas peBU3na Ha MOMEHT (hOpPMMPOBaHUSA cpesa
lifeNum i4 Homep xu13Hu noToka

moment t Bpewms hopmyposaHusa cpesa

publication_state i1 CocTosiHue ny6nvkaumm cpesa

MpumeyaHus:

« [Mone publication_state MOXeT NpyHUMAaTL CriegyoLwme 3HaYeHUS:
0 in progress (4aHHble He roToBbl)

1 done

4.10. Notok FORTS_COMMON_REPL - O6was niopmayua no ceccumn
(Type=I)
4.10.1. Cxema gaHHbIX
Tabnuupl:
« common - O6LWasn nHgopmaums no ceccum
» sys_events - Tabnmua cobbITHiA
4.10.1.1. Ta6nnya common: O6was nHcopmayus no ceccum
Ta6nv|u,a coaepxut OﬁLLl,eprHOHHbIe nokasaresin Takme Kak nydiume 3asdaBki Ha NOKYNKy U npoaaxy, LeHbl OTKPbITUA, 3aKPbITUA U T.M.

Ta6n. 30. Monsa Ta6nuubl common

Mone Tun OnucaHune

repllD i8 CnyxebHoe nosne nogcucTeMbl penmkalmm

replRev i8 CnyxebHoe none noAcucTemMbl penkaumm

replAct i8 CnyxebHoe none nogcucTembl penkaumm

sess_id i4 MaeHTndmkaTop TOproBoii ceccum

isin_id i4 YHVKasbHbI YACIOBOW NAEHTUUKATOP NHCTPYMEHTA

best_buy d16.5 LleHa nyuLuei 3asBku Ha NOKYMNKY C Y4ETOM CUHTETUYECKOW NINKBUAHOCTY

xamount_buy i8 KonnuecTtso B 3asBKax Ha MOKYMKy C lyyLueli LLleHOV C y4eTOM CUHTETHYe-
CKOW NINKBUAHOCTH

orders_buy_qty i4 KonmuecTBo 3asBOK Ha NOKYMNKY C Y4ETOM CUHTETUYECKOW JIMKBUAHOCTH

xorders_buy_amount i8 O6BbEM B KOHTPaKTax B 3asiBKax Ha MOKYMKy C y4eTOM CUHTETUYECKON -
KBUOHOCTN

best_sell d16.5 LleHa nyuiuein 3a8BKkv Ha NPOAAXY C YYETOM CUHTETUYECKO IMKBUAHOCTM

xamount_sell i8 KonuuecTBo B 3asBKax Ha Npofaxy C /TyyLe LeHol C y4eTOM CUHTETUYe-
CKOW NINKBUAHOCTH

orders_sell_qgty i4 KonnuecTtso 3asBOK Ha MPOAAXY C yYETOM CUHTETUYECKOW NIMKBUAHOCTM

xorders_sell_amount i8 O6BLEM B KOHTpaKTax B 3asiBKax Ha NPOAaxy C y4EeTOM CUHTETUYECKON Nn-
KBUAHOCTN

open_price d16.5 LleHa oTkpbITUS

close_price d16.5 LleHa 3akpbiTus

opening_auction_price d16.5 LleHa ayKumoHa OTKpbITUSA

price d16.5 LleHa nocnepHeii caenku
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Mone Tun OnucaHune

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

xamount i8 KonnuecTtBo B nocnegHeii caenke

deal_time t [ata n Bpems nocnefHeli coenku

deal_time_ns u8 [ata n Bpems nocnegHein caenkn (UNIX-BpeMs B HAGHOCEKYHAAX MO CTaH-
napty UTC)

min_price d16.5 MuHumasnibHas LeHa

max_price d16.5 MakcumasnbHas LeHa

avr_price d16.5 CpefgHeB3BeLleHHasn LeHa

xcontr_count i8 ObLLee KoNnuecTBO KOHTPAKTOB B cAesikax (06bem). YunToiBaeT BCe chen-
Kn (agpecHble N 6e3agpecHsbie).

capital d26.2 CyMMapHbIii 06beM caenok B pyonsix (06opoT). MNMokasbiBaeTcs 6e3 yyeta
afipeCcHbIX CAENOK.

total_premium_volume d26.2 CyMMapHbIii 060pOT No NpeMmu

deal_count i4 KonuuyecTtBo caenok

settlement_price_open d16.5 PacueTHas LieHa Ha HaYas10 ceccuu.

Xpos i8 TekyLee KoMYecTBO OTKPbITbIX NO3MLMIA

mod_time t [Jata n Bpemsi u3meHeHus 3anvcu

mod_time_ns u8 [Jata n Bpemsa nsmeHeHus 3anucu (UNIX-Bpems B HARHOCEKYHAAX MO CTaH-
napty UTC)

market_price d16.5 TekyLwiast pblHOYHAs LieHa.

price_assigned_by_admin i1 MpW3HaK yCTaHOBKM TEKYLLEe PbIHOYHON LieHbl ALMUHUCTPATOPOM TOPrOB.

local_time t Mone gNa MOHNTOPMHIa penvkaLumMm common

best_buy_native dl6.5 LleHa nyuiueli 3a9BKU Ha NOKYNKy 6e3 yyeTa CUHTETUYECKOW NIMKBUAHOCTU

xamount_buy native i8 KonmuecTBo B 3asBKax Ha NOKYMKY C Ny4lleit LeHol 6e3 yyeTa CUHTeTUYe-
CKOW NINKBUAHOCTH

xorders_buy_amount_native i8 O6BbEM B KOHTpaKTax B 3asiBKax Ha NOKynky 6e3 yueTa CUHTETUYECKO Nn-
KBMOHOCTN

best_sell_native d16.5 LleHa nyyLueii 3a8BkU Ha Npofaxy 6e3 yyeTa CUHTETUYECKON JIMKBUAHOCTM

xamount_sell_native i8 KonuuecTBo B 3asBKax Ha NpoAaxy C Nydlleli LeHol 6e3 yueta CUHTETU-
4ecKol IMKBUAHOCTN

xorders_sell_amount_native i8 O6bEM B KOHTPaKTax B 3asiBKax Ha Npogaxy 6e3 yyeta CUHTETMYECKON /n-
KBUAHOCTN

swap_rate d16.5 MHavkaTvBHas ctaska hoHamposaHus (ans BO)

MpumeyaHus:

« [None open_price cogepxXuT LieHy NepBoii cAenkn B TEKyLLEel ceccun, a ecnu eé Her, To 0.

« TMone close_price copgepxuT LeHy nocnegHeli caenkm B COOTBETCTBYIOWel ceccuu. [lo 3aBepLueHus ceccun B nose TpaHcavpyetcst 0.
Mocne 3aBepLUeHUs ceccuu (Noc/1e BeYEepPHEro KMpUHra Ao yTpa) TpaHC/IMPYeTCs! LieHa nocneaHeli caenkv nunm 0, ecniv cAenok He 6bio.

« [Mone price_assigned_by_admin MOXeT npuHMMaThb cneaytoLme 3HaYeHUs:

1 3HaueHwe TekyLleii pbIHOUHOI LieHbl B nonie market_price ycTaHOBMEHO AAMUHUCTPATOPOM TOPrOB.

0 3HauyeHvie TekyLLel PbIHOYHO LieHbI B Nofie market_price paccuntaHo CMCTEMOIA.

4.10.1.2. Ta6nuuya sys_events: Taénuya coobITUiA

Ta6n. 31. Mona Ta6nuubl sys_events

Mone Tun OnucaHve

repllD i8 CnyxebHoe none noAcucTeMbl penkaumm
replRev i8 CnyxebHoe none nogcucTeMbl penkaumm
replAct i8 CnyxebHoe none nogcMcTeMbl penimkaumm
event_id i8 YHVKasbHbIN MAEHTUMKATOP COObITUS
sess_id i4 Homep ceccumn

event_type i4 Tun cobbITus
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Mone Twvn OnucaHvne
message c64 OnucaHune cobbITUSA
MpumeyaHus:

* BO3MOXHbl€ TUMNbl COOLITUIA

event_type=1

message = "session_data_ready"
3akoHuYeHa 3arpyska AaHHbIX U3 KMPYUHIOBOW CUCTEMbI B TOPTrOBYIO Nepes, HayasioM HOBOW TOProBoli ceccum

event_type =2

message = "intraday_clearing_finished"

Bce pacueTHble npoLeaypbl B NPOMKIMPUHTE 3aKOHUEHbI

event_type =4

message = "intraday_clearing_started"

Hayvano npomknupuHra

event_type =5
message = "clearing_started"
Hayano oCHOBHOro KnnpuHra

event_type = 6

message = "extension_of _limits_finished"

Pa3,CI|BI/I)KKa NIMMNTOB 3aKOHYeHa

event_type =8

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

4.11. NMoToOKK arpernpoBaHHbIX cTakaHoOB (Type=l)

CyLLECTBYET HECKO/LKO NOTOKOB arperypoBaHHbIX CTaKaHOB C Pas3/NYHOM ry6UHOIA.

* FORTS_AGGR50_REPL - ¢ rny6uHoii 50 LeHOBbIX ypOBHe

* FORTS_AGGR20_REPL - ¢ rny6uHoii 20 LeHOBbIX YpOBHe

* FORTS_AGGR5_REPL - ¢ rny6uHoit 5 LleHOBbIX YpOBHEl

B03MOXHOCTb nony4vyexHuns onpe,qenéHHoro NOTOKa 3aBMCUT OT Nnpas Nnosib3oBaTesis.

4.11.1. Cxema gaHHbIX

Tabnuupbl:

« orders_aggr - ArpervpoBaHHble CTakaHbl

4.11.1.1. Tabnuua orders_aggr: ArpermpoBaHHble CTaKaHbl

ArpernpoBaHHble CTakaHbl CbOpMVIpy}OTCﬂ nytem CyMmmmnpoBaHusa no 061>é|v|y AKTUBHbIX 3a4BOK C O4NHAKOBbIMU MHCTPYMEHTOM, LI,eHOVI n

Harnpas/1eHNeMm.

Pexumbl ncnonb3osaHusa Ta6l'IVIleI B 3aBUCMMOCTU OT pexnmoB paﬁOTbI TOpI'OBOVI CNCTEMDI:

» HouHoit nepuog - Taﬁfll/ll_l,a COAEePXUT AaHHble Ha MOMEHT 3aBepLUeHnA BeqepHeﬁ ceccun

» Toprosas ceccus A0 MPOMEXYTOYHOIO K/IMpUHra - Ta6nmu,a 06HOBNSIETCS aKTUBHBLIMU 3asiBKaMun

* [MpOMEXyYTOUHbIV KIVPUHT - TabuLa He 0GHOBISIETCS U COAEPXUT AaHHbIe Ha MOMEHT Hauaia NPOMEXYTOUHOrO KIUPUHTa

» Toprosas ceccus nocse NPOMEeXyTOYHOro KNupuHra - Ta6nv1u,a 06GHOBNAETCA aKTUBHBLIMU 3asiBKaMun

» OCHOBHOI1 KNIMPUHT - TabnuLa oumnLaeTcs

» BeuepHsiA ToproBas ceccusi - Tabnvua 06HOBNAETCS akTUBHLIMK 3asiBKaMy BEYEpHe ceccum

Ta6n. 32. NMonsa tTa6nuubl orders_aggr

Mone Tun OnucaHune

repliD i8 CnyxebHoe nose noacuUcTeMbl penmkaLmm

replRev i8 CnyxebHoe nose noacucTeMbl penmkalmm

replAct i8 Cnyxe6bHoe none noAcucTeMbl penkawumm

isin_id i4 YHVKaJTbHbIN YACTOBOW UAEHTUNKATOP NHCTPYMEHTa
price d16.5 LleHoBOW ypoBEHb

120



10.11.2023 Lino3 SPECTRA Plaza-2 Bepcua 7.18

Mone Tun OnucaHune

volume i8 O6bEM C YY4ETOM CUHTETMYECKOI NIMKBUAHOCTM

moment t Bpems nocnefgHero 06HOBNEHNSA 3anucu

moment_ns u8 Bpewmsi nocnegHero o6HoBneHus 3anncy (UNIX-BpemMs B HAHOCEKyHAaX Mo
ctaHgapty UTC)

dir i1 HanpaeneHne

synth_volume i8 O6bEM CUHTETMYECKOW NIMKBUAHOCTM

Mpumeyanus:

* B cTakaHe No MHCTPYMEHTY MOTYT MPUCYTCTBOBATb 3aNVCU C Hy/1IEBbIMU 3HAYEHMSAMU. DTO 03HAYAET, YTO KO/IMYECTBO 3a51BOK MO MHCTPY-
MeHTY (LEHOBbIX YPOBHEW) He HabupaeTcs Ha BClo (OMKCUPOBAaHHYIO T1yOuHY cTakaHa. Takve 3anvicu cnegyeT urHopuposarb. B ganb-
HeiweM 3anmcy ¢ HyNSMU MOTyT OOHOBAATLCS 3HAUYEHUSIMU C HOBbIM LIEHOBbIM YPOBHEM, B CNEACTBME MOSIB/IEHUS B CUCTEME HOBbIX
3a5BOK MO VHCTPYMEHTY.

+ 3anvcy B cTakaHe No MHCTPYMEHTY MOryT 06HOBNSATLCA (M3MeHeHue price/volume/dir). 3To 03HauaeT, YTo NpeablayLLmnii LLeHOBOM YpoBEHb
"Bblllen” K3 cTakaHa, a HoBbIi "BOLLIEN" B CTakKaH.

+ O6HyneHue (volume=0) cyLlecTBytoLLell 3anUcK B CTakaHe — 03HAYaEeT, uTo AaHHbIN LieHOBOI YpOBEeHb "Bbilen” U3 cTakaHa (Hanpumep,
eAVHCTBeHHas 3asBka, (DOPMUPOBABLLAsA LIEHOBOI YPOBEHb, 6blN1a yaaneHa), a Apyrix CKPbITbIX LLEHOBbIX YPOBHeli (3asiBOK) MO MHCTPY-
MEHTY B CUCTEME HET.

+ 3HaueHue nons moment (moment_ns) B TabnuLe He IBNSiETCA MOHOTOHHO Bo3pacTaroLym. Mpy Bo3pacTaHuy replRev B NoToke arpe-
TMPOBaHHbIX CTAKaHOB MOTYT NOSIBNIATLCA 3anucK ¢ 6o/lee paHHUM 3HauYeHeM nosisi moment. Takoe noBefeHWe CUCTEMbI OXMAAEMO U
MOXeT BO3HUKaTb B PasHbIX CUTyauusix, korga cpopMMpOBaHHbI paHee LeHOBOI YpoBeHb Gbll CKPbIT B CUJTy HEKOTOPbIX NPUUMH, HO
MoTOM Hauan oTobpaxatbcsi. Monie xe moment coaepXuUT B cebe BpeMsi CO6bITUA, NpuUBeLero K hopMMPOBaHUIO LEEHOBOTO YPOBHS
(nocTaHoBKa, CHSITUE, UCMOMIHEHME 3asiBKY). [pyMepbl N0A0GHOT0 NOBEAEHUS CUCTEMbI:

o Camblil NPOCTOM Criyyalt CBA3aH C TeEM, YTO B NOTOKaxX arpervpoBaHHbIX CTakaHOB NOKa3blBAETCA OrpaHWYeHHOe Mo LieHe KOMYecTBO
ypOBHeit nukBmnaHocTh. Hanpumep, B FORTS_AGGR20_REPL nokasbiBaetcs nib 20 /yyLlimx LEeHOBbIX YPOBHEN. CKPbITbIN, HO YXe
chopMMPOBaHHBI YPOBEHb C LEHON BHE OTOGpakaeMoro AuanasoHa, MOXET NOSABUTLCSA, eClv OAMH 13 0TOOPaKaeMbIX LeHOBbIX
ypoBHeli "ncyes" (Hanpumep, 6bl1a yaaneHa eanHCTBEHHas 3asBka, (hopM1poBaBLLasa BUANMbIN LIEHOBOW YPOBEHb).

o lMoxoxasi, HO YyTb Gosiee COXHAsH CUTYaLMs CBSI3aHa C UHAMKATUBHOWM CUHTETUYECKOI NIMKBUAHOCTBIO. B arpermpoBaHHbIX CTakaHax,
BHE 3aBUCUMOCTY OT UX [JTy6BUHbI, BCerga TpaHc/mpyeTcsi He 6osiee 5 LieHOBbLIX YPOBHEN, hopMUPYeMbIX MHANKATUBHBIMW CUHTETUYE-
CKUMW 3asiBKamu (cM. pasgen 2.9.2). COOTBETCTBEHHO, 34€Ch CUTYaLWsi MOXET GbiTb aHaUIOTUYHA, eC/IN Kakue-To LieHOBbIe YPOBHU
npeAcTaBneHbl TONbKO NNLWb UHAWKATUBHOW CUHTETMYECKOW MKBUAHOCTLIO. Mpy "MCUYE3HOBEHMU" TaKoro LEEHOBOTO YPOBHSI HAYHET
0TO6paXaTbCS CNPSITAHHbIN [0 3TOT0 LIEHOBOI YPOBEHb UHAMKATUBHOWM CUHTETUYECKON NIMKBUAHOCTW. ECIN XXe Ha 3THX YPOBHSX Npu-
CYTCTBYET W JIMKBUAHOCTb, CO3aHHasi peasibHbIMU 3asiBKaMy B 3TOM UHCTPYMEHTE, TO Nogo6Horo achdhekTa yxe He GygeT. MNogpo6Hee
NPO CUHTETUYECKUIA MATUVHT U MHAVKATUBHYIO CUHTETUYECKYH JIMKBUAHOCTb CM. pasgen 2.9.

MprMep NOCTPOEHNS arperMpoBaHHOro CTakaHa:
[ns ynpolieHust Bblbnpaem crydai, korga rnyouHa ctakaHa pasHa 2.

1. Bpems 12:00:01. MNosiBUnack 3asiBka Ha NOKynKy ¢ LeHoi 5 1 06bemMoM 10 Mo HOBOMY MHCTPYMEHTY c isin_id=12345. MpuxoasT HOBbIE
yeTbipe 3anucu. CTakaH NosIHOCTbLIO 3an0IHUACS HYNEBbLIMU 3HAYEHUSAMU.

replID=1 replRev=1  isin_id=12345 price=0  volume=0 moment='12:00:01" dir=1
replID=2 replRev=2  isin_id=12345 price=0 volume=0 moment='12:00:01" dir=1
replID=3 replRev=3  isin_id=12345 price=0  volume=0 moment='12:00:01" dir=2
replID=4 replRev=4  isin_id=12345 price=0  volume=0 moment='12:00:01" dir=2

MpuxoanT angeiT 3anucy. B ogHoI 13 3anuceil nomeHanach LeHa 1 o6bem. Cnegyert 3aMeTuTb, YTO Npy J06aBNEHNN HOBOW 3aABKU,
KOrga npomcxoauT NOUCK HyNeBbIX 3anuceli, cucteMa MoXeT BblbpaTb criyyaliHbli repliD, T.e. He hakT, 4To NPoM3oiAeT angeiT 3anucu
c repllD=1, a He c replID=2.

replIib=1 replRev=>5 isin_id=12345 price=5 volume=10 moment="'12:00:01" dir=1

CmakaH:

12345

volume | price | volume

10 5

2. Bpems 12:00:02. MNosBunack 3asBka Ha NOKYMKy C LieHoW 4 n o6bemom 10. MpuxoauT angent 3anmcu.

replID=2 replRev=6  isin_id=12345 price=4  volume=10 moment='12:00:02"' dir=1
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CmakaH:

12345

volume | price | volume

10 5
10

3. Bpems 12:00:03. MNosiBunack 3asBka Ha NPOAAXY C LieHoi 8 n o6bemom 10. MpuxoguT angenT 3anmcu.
replIb=3 replRev=7 isin_id=12345 price=8 volume=10 moment='12:00:03" dir=2

CmakaH:

12345

volume | price | volume

8 10
10 5
10 4

4. Bpems 12:00:04. MosiBunach 3asiBka Ha Npogaxy C LeHoi 7 n o6bemom 10. Mpuxoaut angeinT 3anucu.

replID=4 replRev=8 isin_id=12345 price=7 volume=10 moment="'12:00:04" dir=2

CmakaH:
12345
volume | price | volume
8 10
7 10
10 5
10 4

5. Bpemsi 12:00:05. MNosBunack ellie ofHa 3asBKa Ha MOKYMKy C LeHOW 4 n o6beMom 5. MprxoauT anaenT 3anucu. Y 3asBku ¢ LEeHOW 4,
T.e. ¢ replID=2 n3ameHuncsa o6Lem.

repliIb=2 replRev=9 isin_id=12345 price=4  volume=15 moment='12:00:05" dir=1

CmakaH:
12345
volume | price | volume
8 10
7 10
10 )
15 4

6. Bpems 12:00:06. Yganunacb/cBenach 3asiBka Ha NOKyrKy ¢ LieHoli 5 n o6bemom 10. MpuxoanT angeiiT 3anicy. 3HaueHust LieHbl 1 o6bema
06Hynunuck ana repliD=1, Tak KaK Takoii 3asBK1 60/bLUE HET.

replIb=1 replRev=10 isin_id=12345 price=0  volume=0 moment='12:00:06" dir=1

CmakaH:

12345

volume | price | volume

8 10
7 10
15 4
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7. Bpemsi 12:00:07. MNosiBunack 3asiBka Ha NOKYMKy C LeHOoW 5 n o6bemom 8. Mpuxoaut angeiT 3anucu.

replib=1 replRev=11 isin_id=12345 price=5 volume=8 moment='12:00:07" dir=1

CmakaH:
12345
volume | price | volume
8 10
7 10
8 5)
15 4

8. Bpems 12:00:08. MosiBunach 3asBka Ha NOKyMKy € LeHon 6 n o6bemom 10. MpuxoanT angenT 3anucy. 3anuck C LeHol 4 Tenepb He
BXOAWT B CTakaH, OHa 3aMeHeHa Ha LieHy 6.

replIp=2 replRev=12  isin_id=12345 price=6 volume=10 moment='12:00:08"' dir=1

CmakaH:
12345
volume | price | volume

10
7 10

10 6

8 5)

15 4

9. Bpems 12:00:09. Yaanunacb/cBenach 3asiBka Ha MOKYMKy C LeHoli 6 n o6beMom 10. MNpuxoaut angeiT 3anucu. 3asBka C LEeHoW 6
yAaneHa, N03ToMy B CTakaH BO3BpaLLaeTcs 3asBka C LeHoi 4.

replID=2 replRev=13 isin_id=12345 price=4 volume=15 moment="'12:00:09' dir=1

CmakaH:
12345
volume | price | volume
8 10
7 10
8 5
15 4

4.12. Notok FORTS_POS_REPL - NHopmaumsa o nosuumsax (Type=l)

4.12.1. Cxema gaHHbIX
Tabnmupl:
* position - Mo3nyun kAMeHToB 1 Bpokepcknux Pupm
* position_sa - MNo3unuumn ypoBHs PacuéTtHoro Koga
» sys_events - Tabnmua cobbITHiA
4.12.1.1. Ta6nuuya position: Mo3nuun KNNEHTOB
Tabnuua coaepXnT MHChOPMAaLIMIo O NO3ULMSIX KTMEHTOB U BO.

Ta6n. 33. Monsa Ta6nuubl position

Mone Tun OnucaHune

repliD i8 CnyxebHoe nose noacuUcTeMbl penmkaLmm

replRev i8 CnyxebHoe nose nofcucTeMbl pennkawmm

replAct i8 CnyxebHoe none noAcucTeMbl penimkaumm
client_code c7 Koga knneHta

isin_id i4 YHVKasIbHbIN YACTOBOW UAEHTUMDNKATOP NHCTPYMEHTa
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Mone Tun OnucaHune

Xpos i8 TekyLuasa nosuums

xbuys_qty i8 KonnuecTtBo KynneHHbIX KOHTPaKTOB B X0 ceccun

xsells_qty i8 KonmyecTtBo NpoAaHHbIX KOHTPaKTOB B X0A4e ceccum

xopen_qty i8 KonmuecTBo No3uumii Ha Hauasio ceccum

waprice d16.5 YueTHas ueHa no3vumm

net_volume_rur d26.2 HeTTo-060p0T NO caenkam 3a ceccuto B pyorisax. Mpogaxu yuntbiBatoTcs ¢
NONIOXUTENbHBLIM 3HAKOM, @ MOKYMKW C OTpULaTeNbHbIM.

last_deal_id i8 Homep nocnegHeii caenku

last_quantity i8 O6bem No3nLMM HA MOMEHT OKOHYaHMSA MPOMEXYTOYHOIO UM BEYEPHErO
KMpuHra

account_type i1 e 1-panabo

e 2 - [4N8 KNneHTa

4.12.1.2. Ta6nuua position_sa: MNosuyumn ypoBHsa PacuéTHOro koga

Tabnvua cogepXnT nHchopmMaLmio 0 No3MUUSX YPoBHST PacuéTHoro koga.

Ta6n. 34. NMona tTaénuubl position_sa

Mone Tun OnucaHue

repliD i8 CnyxebHoe none nogcucTembl penkaumm

replRev i8 CnyxebHoe none nogcMcTeMbl penkaumm

replAct i8 CnyxebHoe nose NoACUCTEMbI pennkalmum

client_code cl2 PacuéTHbIin Kopg,

isin_id i4 YHVKa/TbHbIN YACTOBOW UAEHTUUNKATOP NHCTPYMEHTa

Xpos i8 TekyLiasa nosuums

xbuys_qty i8 KonnuecTBo KynneHHbIX KOHTPAKTOB B X0 ceccun

xsells_qgty i8 KonnuectBo NpogaHHbIX KOHTPAKTOB B XOAE Ceccum

xopen_qty i8 Konnuectso no3uuuii Ha Hauaso ceccum

waprice d16.5 YueTHas ueHa nosvumm

net_volume_rur d26.2 HeTTo-060p0T NO caenkam 3a ceccuto B pybriax. Mpogaxu yuntbiBatoTcs ¢
NOSIOXUTENbHBLIM 3HAKOM, @ MOKYMKW C OTpULaTeNbHbIM.

last_deal_id i8 Homep nocnegHeii caenku

last_quantity i8 O6bem NO3nLMN HA MOMEHT OKOHYaHWUSA MPOMEXYTOUYHOTO UM BEYEPHEro
KvpuHra

4.12.1.3. Ta6nuuya sys_events: Ta6nuya coobITUiA

Ta6n. 35. Mona Tabnuybl sys_events

Mone Tun OnucaHue

repllD i8 CnyxebHoe nose nogcucTeMbl penimkawmm
replRev i8 Cnyxe6bHoe none nNogcucTeMbl penkaumm
replAct i8 CnyxebHoe nosie NoacuUcTeMbl penmkalmn
event_id i8 YHUWKabHbI naeHTUrkaTop cobbITus
sess_id i4 Homep ceccumn

event_type i4 Tun cobbITus

message c64 OnucaHune cobbITUSA

MpumeyaHus:

¢ BO3MOXHbI€ TUMbl COOLITUI

event_type=1

message = "session_data_ready"

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

event_type =2

message = "intraday_clearing_finished"
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Bce pacueTHble npoLeaypbl B NPOMKIAPUHTE 3aKOHUEHbI

event_type = 4
message = "intraday_clearing_started"
Havano npomkipuHra

event_type =5
message = "clearing_started"
Hayvano 0CHOBHOro KnMpuHra

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

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

4.13. Notok FORTS_PART_REPL - Hhopmauua o cpeacTeax u nMmMmnTax
(Type=l)
4.13.1. Cxema gaHHbIX
Tabnmupl:
» part - Cpefictea M IMMUTbLI N0 K/IMEHTaM 1 6POKepPCKUM hupmam
* part_sa - Cpeacrsa v IMMUTLI N0 PacyeTHOMY Koay
¢ sys_events - Tabnmua co6bITUiA
4.13.1.1. Ta6nuuya part: Cpeactea 1 IMMUTbI NO K/IMEHTaM U Gpokepckum chupmam

Tabnuua cogepxuTt MHhopmaLmio 0 CpeacTBax, MMMUTax U HaCTPOVKM aBTOMATNYECKOTO U3MEHEHUS IMMUTOB [/15 KIIMEHTOB 1 6POKEPCKNX
vpm.

Ta6n. 36. MNonsa Ta6nuubl part

Mone Tun OnucaHve

repllD i8 CnyxebHoe none nNoAcucTeMbl pensimkaumm

replRev i8 CnyxebHoe none nogcucTeMbl penkaumm

replAct i8 CnyxebHoe none nogcMcTeMbl pennkaumm

client_code c7 Kop knueHTa unu 6pokepckoii orpmbl

money_free d26.2 CBob6oaHble cpeacTBa. Cymma pybneii n 3a10roB, AUCKOHTUPOBAHHbLIX B

py65u, [OCTynHasA AN OTKPbITMS No3vumii. (money_free=money_amount
+ vm_intercl + premium_intercl + net_option_value — money_blocked —
vm_reserve — fee — broker_fee — penalty)

money_blocked d26.2 CpegcTBa, 3a6nokmpoBaHHble nog, M0.

vm_reserve d26.2 BapuaunoHHas mapxa no 3akpbITbIM MO3MULMAM W BUTOTHBIA PUCK.

fee d26.2 CnucaHHbIn c6op

limits_set i1 Hanunuve ycTaHOBNEHHbIX AEHEeXHOro W 3a/10r0BOro IMMUTOB: 1 - numut
ycTaHoB/eH (nposepsietcs); O - NMMUT He ycTaHoB/EeH (He NpoBepsieTcs)

money_old d26.2 O6Luee KOIMUYECTBO py6neli 1 ANCKOHTMPOBAHHBIX B Py6/n 3a/10roB Ha Ko-
Hel, npeAplayLueli ceccum

money_amount d26.2 O6LLee KONMYecTBo py6nel 1 AUCKOHTUPOBAHHbIX B Py6/n 3a/1070B

money_pledge_amount d26.2 CymMMa 3as10r0B, AUCKOHTUPOBaHHbLIX B pyonu

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

is_auto_update_limit i1 Mpy3HaK aBTOMATNYECKON KOPPEKLMU IMMUTA Ha BENYMHY [0X04a npu
3aKauke nocsne KnampuHra: 0-HeT, 1-MeHATb.

broker_fee d26.2 CpefcTBa, 3a6/10KMpoBaHHbIe Nog, GPOKEPCKY0 KOMUCCUIO.

penalty d26.2 LTpad 3a caenkn yperynmpoBaHus, 3ak/ilo4eHHble Npy NpoBEAEHNN NPO-

Leaypbl NPUHYAUTENBHOTO 3aKpbITHsS NO31LMii He,06pOCOBECTHOTO YuacT-
HUKA KIUPUHTa.

premium_intercl d26.2 MpemMusi, nonyyYeHHas/cnMcaHHas B NPOMEXYTOUHBIN KNWPYHT, B Nepecyéte
Ha py6nu. BkntovaeT B ce6s hrHaHCOBbIN pe3ynbTaT UCMOTHEHUA NO3ULUI
no NpeMUasbHbIM OMNLYOHAM.
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Mone Tun OnucaHune
net_option_value d26.2 CyMMapHas oLeHOo4YHas CTOMMOCTb NMPeEMUasIbHbIX OMNLMOHOB B nopTdiene.

Ta6n. 37. NMons Ta6bnuubl part_sa

4.13.1.2. Ta6nuua part_sa: Cpegcrtea u nMMuTbI No PacueTtHomy Kogy

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTembl penkaumm

replRev i8 CnyxebHoe none nofcucTeMbl pennkaumm

replAct i8 CnyxebHoe nose nogcucTeMbl penmkawmm

settlement_account cl2 PacuyeTHbIii kof

money_old d26.2 O6Luee KOMUeCTBO pybneli 1 ANCKOHTMPOBAHHBIX B Py6n 3a/10roB Ha Ko-
Hel, npeAplayLueli ceccum

money_amount d26.2 O6Lee KonMyecTBo py6eit 1 ANCKOHTMPOBaHHLIX B py6v 3a510roB

money_free d26.2 CBob6oaHble cpeacTBa. Cymma py6neii n 3a10roB, AUCKOHTUPOBAHHLIX B
py65u, JoCTynHasA Ans OTKPbITMS No3vumii. (money_free=money_amount
+ vm_intercl + premium_intercl + net_option_value — money_blocked —
vm_reserve — fee — blocked_tax)

money_blocked d26.2 CpefcTBa, 3a6nokmpoBaHHble nog, M0.

money_pledge_amount d26.2 CymMMa 3as10r0B, ANCKOHTVPOBaHHbIX B py6nn

vm_reserve d26.2 BapuauyoHHas Mapa no 3akpbITbIM MO3ULMAM U BaSIOTHbIN PUCK.

vm_intercl d26.2 BapuauyoHHas Mmapxa, cnncaHHas uam noyvyeHHast B NPOM. KVPUHT

fee d26.2 CnucaHHbIli cbop

blocked_tax d26.2 CpegcTBa, 3a6/10KMpoBaHHbIe MO, BbinaaTy Has10roB.

premium_intercl d26.2 MpeMusi, nofyyeHHasi/cnMcaHHas B NPOMEXYTOUHBIN KNVPUHT, B Nepecyéte
Ha py6nu. BkntoyaeT B ce6s1 hrHAHCOBbIN pe3ynbTaT UCMOHEHUA NO3ULUi
no NpeMuasnbHbIM OMNLYOHAM.

net_option_value d26.2 CyMMapHas oLeHo4YHas CTOMMOCTb NPeMUasbHbIX ONLMOHOB B nopTdiene.

4.13.1.3. Ta6nuua sys_events: Tabnuua coobITUiA

Ta6n. 38. Mona Tabnuybl sys_events

Mone Tun Onucaxne

repliD i8 CnyxebHoe none nogcucTeMbl pennkaumm
replRev i8 CnyxebHoe nosne nogcucTeMbl penmkalmm
replAct i8 CnyxebHoe none nofAcucTeMbl penkaumm
event_type i4 Tun cobbITns

event_id i8 YHVKa/TbHbIN MAEHTUMKATOP COObITUSA
sess_id i4 Homep ceccumn

message c64 OnuncaHue cobbITus

MpumeyaHus:

¢ BO3MOXHbI€ TUMbl COOLITUI

event_type =1
message = "session_data_ready"
3aKoHuYeHa 3arpyska faHHbIX U3 KIIMPYHIOBOl CUCTEMbI B TOPrOBYHO Nepes, Ha4yasioM HOBOI TOProBoi ceccumn

event_type =2
message = "intraday_clearing_finished"
Bce pacyeTHble npoueaypbl B NPOMK/IMPUHTE 3aKOHYEHbI

event_type =4
message = "intraday_clearing_started"
Hauvano npomknupuHra

event_type =5
message = "clearing_started"
Hayasio 0CHOBHOrO KNvpuHra

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 NepecyuTaHsbl

4.14. Notok FORTS_PROHIBITION_REPL - 3anpetbl (Type=R)

4.14.1. Cxema gaHHbIX

Tabnuupbl:

« prohibition - 3anpeTbl

» sys_events - Tabnmua coobITHiA
4.14.1.1. Ta6nuuya prohibition: 3anpetsbl

Ta6n. 39. Nonsa tTaénuubl prohibition

Mone Tun OnucaHue

repliD i8 Cnyxe6bHoe none nogcucTembl penkaumm

replRev i8 CnyxebHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe nose NoAcUCTEMbI penankaLlmumn

section c50 M8 cekumum

base_contract_code c25 Kof 6a30BOro akTuea.

isin_id i4 YHVKabHbIN YACOBOW UAEHTUMNKATOP NHCTPYMEHTa
group_mask i8 BuToBas macka rpynmn, no KOTOpbIM AeicTByeT 3anpert
xprohibition_id i8 Homep 3anpeta

section_id i4 MpaeHTndmkaTop cekuyum

initiator i4 WHuumatop 3anpeta

base_contract_id i4 UncnoBoii naeHtTudmkatop 6a3oBoro KOHTpakTa
client_code c7 Ko knueHTa

is_legacy i1 Tun nHuumaropa 3anperta

priority i4 MpuopuTeT 3anpeta

type i4 Tun 3anpeta

MpumeyaHus:

« [one initiator - Vinuuymarop 3anpeTa:
1 T[nasHbIii Tpeligep PP;
2 ApmuHuctpartop KL,
3  AamuHuctpartop TC.

« [llone type - Tun 3anpeta

0 PaspelueHbl BCe onepauyi. Micnonb3ayeTcs A5l TOUEUHOTO paspeLLleHisi B Cly4ae Hanmums 6osiee WMPOKOro 3anpeta;
1 3anpeT Ha OTKpbITWE NO3NLUIA;

2 3anpeT Ha BbICTaB/IeHWE MOGbIX 3as1BOK;

3 3anpeT Ha OTKPbITME NO3NLUIA HA MPOAAXKY;

0x08 3anpeT 6pokepa Ha nogadvy NnopyyeHuii Ha SKCNUpaLuio;

0x10 3anpert MasHoro Tpeiigepa PO Ha nogadvy nopyyeHuii Ha dkcnvpauuio. Ho emy caMoMy - MOXHO;

0x20 3anpeT Ha 3anpoc NoToka NMKBMAHOCTM 6e3 aBTonoaTBepxaeHus (RFS);
0x40 3anpet Ha 3anpoc noTtoka nuksmgHoctn (RFS);
0x80 3anpeT Ha 3aK/toyeHnst CAeNkn Npn HeoCTaToOuHOM KonmyecTse KOoTMpoBoK (RFS);

0x100 3anpeT Ha 3anpoc NoToka AMKBUAHOCTU C OrpaHnYyeHnemM BpeMeHU Xn3HU KoTupoBok (RFS).
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» Mone group_mask - BuToBas macka TMNOB UHCTPYMEHTOB:
0x40000000  ®broyepcsbl.
0x80000000  OnUWOHBI.

« [one priority - OT MakCMMasibHOro npuopuTeTa K MMHUMaIbHOMY:

KnueHTckuiA npuopuTeT BbICOKUIA 12
KnueHTcKuiA NpuopuTeT cpeaHuii 11
KNMEHTCKMIN NPUOpUTET HN3KNI 10
KnueHTCKuii Kog, MHCTPYMEHT 9
KnneHnTckuii kog, BA 8
KnueHTckuit koa, Bce BA 7
Kop, B®, MHCTpyMeHT 6
Kopg, B®, BA 5
Kop B®, Bce BA 4
Kof P®, UHCTpPYMeEHT 3
Kopg P®, BA 2
Kop, P®, Bce BA 1

« [Mone section - HasBaHne cekumm:
1  doHposas
2  TosapHas
3  [eHexHas
4 MocaHeprobupxa, MOSENEX
8  bBupxa CIo6, SPBEX
9 SPBEX_OAO
10 NAMEX
* Mone is_legacy - Tun uHMumaTopa sanpera:
0 3anpeT 6bin BbICTaBNEH ALMUHUCTPATOPOM TOPTOB W/N KIMPUHTA N HE MOXET BbITb U3MEHEH NONb30BaTeNeM,;
1 3anpert 6bin BbICTAB/IEH MONb30BATENIEM U MOXET 6biTb U3MEHEH CpeACTBamMM LL030B0ro API.
4.14.1.2. Tabnuuya sys_events: Ta6nuya coobITUiA

Ta6n. 40. NMona Ta6nuubl sys_events

Mone Tun OnucaHune

repliD i8 CnyxebHoe nosie NoacuUcTeMbl penmkalmn
replRev i8 CnyxebHoe none nofcucTeMbl pennkaumm
replAct i8 CnyxebHoe nose nogcucTeMbl penimkawmm
event_id i8 YHUKasTbHbIN MAEHTUMKATOP COObITUSA
sess_id i4 Homep ceccumn

event_type i4 Tvn cobbITuA

message c64 OonuncaHune cobbITUSA

MpumeyaHus:

» B0O3MOXHble TWMbl COGLITHI

event_type =1
message = "session_data_ready"
3akoHueHa 3arpyska AaHHbIX U3 KMPYHIOBOW CUCTEMbI B TOPTrOBYO Nepes, HayasloM HOBOW TOProBoli ceccum
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event_type = 2
message = "intraday_clearing_finished"
Bce pacueTHble npouenypbl B MPOMK/IMPUHIE 3aKOHYEHbI

event_type = 4
message = "intraday_clearing_started"
Hauano npomkivpuHra

event_type =5
message = "clearing_started"
Hauaio 0CHOBHOrO KNpuHra

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

event_type =8
message = "broker_recalc_finished"
[eHexHble cpeacTBa nocsie NPOMK/MPYIHIa NepecHUTaHbl

4.15. Notok FORTS_REFDATA_REPL - CnpaBouyHasa n cecCUOHHaA nHcpopma-
umna (Type=R)

4.15.1. Cxema gaHHbIX

Tabnuubl:

rates - CnpaBOYHUK KypCOB BasllOT

fut_sess_contents - CnpaBoO4YHVK TOPryemMbIX MHCTPYMEHTOB (thblouepchbl)
fut_vcb - CnpaBoYHUK TOpryembiX akTUBOB ((blovepchbl)
fut_instruments - CnpaBoOYHVK MHCTPYMEHTOB

fut_bond_registry - CnpaBo4HUK NapameTpoB CroT-akTUBOB

dealer - CnpaBoyHUK hvpM

Sys_messages - Coo6LLeHNSA TOProBoli CUCTEMBI

opt_sess_contents - CnpaBo4HUK TOPryeMbIX UHCTPYMEHTOB (OMLMOHbI)
opt_vcb - CnpaBoYHMK TOPryemMbIX akTMBOB (OMUUOHbI)

multileg_dict - CnpaBo4YHMK CBA30K

fut_rejected_orders - OTBeprHyTbie B KIMPUHT 3asBKu (thblouepchbl)

opt_rejected_orders - OTBEPrHyTbIE B KIMPUHT 3a8BKN (ONLMOHbI)

fut_intercl_info - iHdhopmauusa o BapuaLyoHHoO Mape no hblodepcamM, paccumMTaHHO! Mo pesynibTatam NPOMEXYTOYHOTO KITMpUHIa

opt_intercl_info - MiHcopmaLys o BapraLoHHo Mape 1 Npemuy No OnuMoHaM, paccumMTaHHol No pesykTartam NPOMeXyTOYHOro Kiu-

puHra
opt_exp_orders - MNopyyeHnst Ha aKCNMpaLumio

fut_bond_nkd - HK/, Ha gaTy UCNOMHEHUSI CPOYHOTO KOHTpaKTa ¢ obnuraumei
fut_bond_nominal - Pa3mepbl BbiNn/aT HOMVHa/IbHON CTOMMOCTMW 06/Mraumm
fut_bond_isin - CnpaBo4YHUK MHCTPYMEHTOB 06nuraunii

user - Nonb3oBatenu CUCTeMbI

sess_option_series - ONuUMOHHbIE CEPUM NO CECCUAM

investor - CnpaBoYHUK K/TMEHTOB

fut_margin_type - Tun mapxvpoBaHus

fut_settlement_account - PacueTHblii Kog,

sma_master - MNMpusaska SMA-nornHa K MASTER-norusy

sma_pre_trade_check - HacTpoiiku npefsapuTenbHbix NpoBepok SMA-noruHa
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clearing_members - YyacTHUKM knmpuHra

instr2matching_map - ConoctasneHne NHCTPYMEHTOB MaTU/HIy

fut_exec_orders - [TopyyeHns1 Ha NCNO/THEHNE OAHOLHEBHBIX (hblOYEpPCOB C aBTONPO/OHTaL e
discrete_auction - MapamMeTpbl Ha3HaYEeHHbIX ayKLMOHOB OTKPbITHSA

discrete_auction_base_contract - Conoctas/ieHne UHCTPYMEHTOB ayKLVOHY OTKPbITUSA

session - VIHchopmauus 0 TOproBoii ceccumn

brokers_base_contracts_params - HauBuayanbHblii koadpdmumeHT MO B paspese 6a30BOro KoHTpakTa u 6@

sys_events - Tabnuua cobbITuii

4.15.1.1. Ta6nuua rates: CnpaBoOYHUK KYpCOB BasltOT

Ta6n. 41. Nona Tabnuubl rates

Mone Tun OnucaHue

repliD i8 CnyxebHoe nose nofcucTeMbl pennkawmm
replRev i8 CnyxebHoe none noAcucTeMbl pensimkaumm
replAct i8 CnyxebHoe none nogcucTembl penkaumm

rate_id i4 MaeHTudmkaTop BasloThl niarexa

curr_base c15 Kop 6a30B011 BantoThI

curr_coupled cl5 Kog, conpsi€HHOI BanoThl

radius d16.5 Pagunyc nsmeHeHus LeHbl MHAMKaTOPa B NpoLieHTax

4.15.1.2. Ta6nuua fut_sess_contents: CnpaBoO4YHUK TOPryeMbIX UHCTPYMeEHTOB (hbrouepchbl)

Ta6nV|u,a COAEePXUT CnPpaBOYHUK MHCTPYMEHTOB, Ha3Ha4Y€HHbIX K TOpram B CECCUI0.

Tab6n. 42. Nona Ta6nuybl fut_sess_contents

Mone Tun OnucaHune

repllD i8 CnyxebHoe nosne nogcucTeMbl penmkalmm

replRev i8 CnyxebHoe none nofAcucTeMbl penkaumm

replAct i8 CnyxebHoe none nogcucTeMbl penkaumm

sess_id i1 MaeHTndmkaTop TOproBoi ceccum

isin_id i4 YHVKasbHbI YACOBOW NAEHTUUKATOP NHCTPYMEHTA

short_isin c25 KOpoTKWiA CUMBO/bHBIN KO, UHCTPYMEHTA A4/15 MHPOPMALMOHHbIX CUCTEM

isin c25 CVIMBO/IbHbIN KO UHCTPYMEHTA

name c75 HavmeHoBaHve UHCTpyMeHTa

inst_term i4 CwmelLeHmne oT crnoTta

base_contract_code c25 Kop, 6a30Boro akTuBa.

limit_up d16.5 BepxHuiA NUMUT LieHbI

limit_down d16.5 HWKHWIA AUMUT UeHbl

settlement_price_open d16.5 PacueTHas LeHa Ha Hayano ceccuu.

buy_deposit dl6.2 'O nokynartens

sell_deposit d16.2 O npogasua

roundto i4 KonnuecTtso 3HaKoB nocsie 3ansToi B LeHe

min_step d16.5 MUWHMMabHbIN LWar LeHbl

lot_volume i4 KonnuecTtBo eauHuL, 6a30BOro akTmea B MHCTPYMEHTE

step_price d16.5 CToMMOCTb Luara LeHbl

last_trade_date t [lata okOHuYaHus obpalleHnss UHCTPYMEHTA.

is_spread i1 Mpu3Hak BXxoxaeHns blodepca B MeXMecsayHblin cnpesd. 1 — Bxogut; 0 —
He BXoauT

d_exp_start t [Jarta Hayana NcnosHeHNs1 MHCTPYMeHTa

percent_rate dé.2 MpoueHTHan cTaBka A1 pacyeta BapuaLVoHHOV MapXu No MPOLEHTHbIM
thbtouepcam
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Mone Tun OnucaHune

settlement_price d16.5 PacueTHas LeHa nocne nocrefHero KAMpuHra.

signs i4 Mone npusHakos

is_trade_evening i1 Mpu3Hak TOpProBNM B AOMNOSTHUTENIbHYIO TOPrOBYK Ceccuio (Beuvep-
HIOKO/YTPEHHIOH0)

ticker i4 YHUKasTbHbI uncioBoit kog MnaBHoro Cnota

state i4 CoCTOsIHME TOProB/IN MO UHCTPYMEHTY

multileg_type i4 Tun cBA3KN

legs_qty i4 KonnuectBo MHCTPYMEHTOB B CBA3KE

step_price_clr d16.5 CTOMMOCTb Liara LieHbl BEHEPHETO K/IMPUHIa

step_price_interclr d16.5 CTOMMOCTb Luara LieHbl MPOMEXYTOYHOTO KNMpUHra

step_price_curr d16.5 CTOMMOCTb MUHMM&a/ILHOTIO Lara LieHbl, BblpakeHHasn B BastoTe. Mcnosb-
3yeTcs A4/19 KOHTPaKTOB C payeTamy B BantoTe, A3 pybneBbix KOHTPAKTOB
3HayeHve coBnagaet co step_price.

pctyield_coeff d16.5 KoathdmumeHT Ans BblYUC/IEHNA [OXOAHOCTU MO dhbloyepcam Ha NpoLeHT-
Hble CTaBKu

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

d_exp_end t [lata OKOHYaHUs NCNONMHEHNSA MHCTPYMEHTa

enforce_ims_half_netting i1 Mpu3HaK yunTbiBaTb PUCKA MEXMECSAYHOTO cnpeja no npasusy "nonyHeT-
T10". 1 - pa; 0 — HeT.

MpumeyaHus:

* CocTosiH/E ceccumn umeeT NPUOPUTET Haf, COCTOAHMEM UHCTPYMEHTA. TO eCTb, EC/IN CECCUA HAXOAUTCA B COCTOSAHUN «NPUOCTaHOB/IEHa»
NN «3aBepLueHa», To Mo BCEM UHCTPYMEHTaM Heflb3s TOproBaTtb, HE3aBMCUMO OT 3HaYeHUs state B UHCTPYMEHTE.

* [one state MOXeT NPUHMMATL C/eayoLLMe 3HAYEHUS:

0
1
2
3
4
5
6

7

Ceccus No 3TOMy MHCTPYMEHTY HaszHaueHa. Henb3s CTaBUTb 3asiBKW, HO MOXHO YAa/siTb N0 3TOMY UHCTPYMEHTY.
Ceccus Mo 3TOMy MHCTPYMEHTY MAET. MOXHO CTaBUTh U YAANATH 3asiBKV N0 3TOMY VHCTPYMEHTY.

MprocTaHoBKa TOProB MO BCEM UHCTPYMEHTaM. Heflb3si CTaBUTb 3asiBK1, HO MOXHO YAAATh.

Ceccus No 3TOMy MHCTPYMEHTY NPUHYAUTENBHO 3aBepLueHa. Henb3si CTaBUTh U yAansaTh 3asiBKv N0 3TOMY WHCTPYMEHTY.
Ceccus Mo 3TOMy MHCTPYMEHTY 3aBepLUeHa Mo BpeMeHW. Henb3si CTaBUTb U yAansTh 3asiBKv M0 3TOMY WHCTPYMEHTY.
MprocTaHOBKa TOProB MO 3TOMY UHCTPYMEHTY. Henb3si CTaBUTh 3asiBKM, HO MOXHO YAQ/ISATL MO 3TOMY UHCTPYMEHTY.
CTapToBas ayKLWOH OTKPLITUS MO 3TOMY UHCTPYMEHTY. MOXHO CTaBUTb 1 YAaNsiTb 3asBKU MO 3TOMY UHCTPYMEHTY.

AYKLUVIOH OTKPbITUS MO 3TOMY MHCTPYMEHTY 3aBepLLEH.

 [one signs siBNSieTCA GUTOBOV MacKOli 1 MOXET NPUHUMATL CefyoLne 3HaYeHUs:

0ox1 Mpu3HaK TOProBv B AOMO/HUTENBHYIO TOProBYHO CECCUIO (BEYEPHIOK/YTPEHHIOH)
0x10 Mpv3HaK aHOHUMHOW TOProBAn

0x20 Mpu3HaK HeaHOHWMHOU TOProB/n

0x40 lMpu3HaK TOpros/v B OCHOBHYIO CECCUI0

0x100 Mpu3HaK MHCTPYMeHTa-CBA3KN

0x4000 OpHOAHEBHbIN hbloYepCHbIi KOHTPaKT ¢ aBTonposnoHraumeli (CFD - Contract for difference)

0x10000 KaneHaapHbIli cripeg,

0x40000 Tlpwu3Hak koniaTepasibHOro MHCTPYMeHTa

0x80000 WcnonHeHue B BEUEPHUIA UM MPOMEXYTOUHBIV KTUPUHT:

o 0 - BEUEPHWIA KIUPUHT

0 1 - TPOMEXYTOUHbIA KTNPUHT

+ Mone multileg_type MOXET NPUHUMATL CeayIoLLMe 3HaYeHUS:
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0 OOGbIYHBIA MHCTPYMEHT - HE CBsI3Ka
3 KaneHgapHblii cripepg,
« lNone is_trade_evening ABNseTcsS 6GUTOBON MaCKOA:
0 WHCTpYMeHT He Topryetcsa
1 WHCTpYMEHT TOPryeTcsl B BEUEPHIOK CeCccuio
2 VHCTpyMeHT TopryeTcs B AHEBHYIO CECCUIO

* 3HaueHve nosisi roundto B TEXHUUYECKUX CAEIKAX MCMOSTHEHUS MOXET COZepPXKaTb PasHOe KOJIMYECTBO 3HAKOB NOC/IE 3ansToii. 3T 3aBUCUT
OT creuucuKaLmmy KOHTpaKTa.

4.15.1.3. Ta6nuua fut_vch: CnpaBouHUK TOpryemMbiX akTuBoB (thbrouepchbl)
Tabnuua cofepXuT cnpaBoYHNK 6a30BbIX KOHTPAKTOB /151 UHCTPYMEHTOB.

Ta6n. 43. Nona tTaénuybl fut_vcb

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nofcucTeMbl pennkaumm

replRev i8 CnyxebHoe nose nogcucTeMbl penmkawmm

replAct i8 CnyxebHoe none nogcucTembl penkaumm

base_contract_code c25 Kof 6a30BOro akTuea.

name c75 HanmeHoBaHve

exec_type cl Tvn ncnonHeHusa

curr c3 BasiioTa KoTMpoBaHWs

trade_scheme cl dopma Topros

section c50 HavmeHosaHue Cekuumn

rate_id i4 MaeHTudmkarop Kypca

base_contract_id i4 Uncnooii naeHtTudmkarop 6a3oBoro KOHTpakTa

SECCODE cl2 Kog SECCODE 1a6nmupl SECURITIES wnto3a ASTS. 3HayeHune no ymon-
yaHuio NULL.

signs i4 [Mone npusHakos

negative_prices i1 MpU3HaK OrpaHNYEHNSI OTPULIATESNBHBIX LIEH.

option_model i1 Mopgenb LeHoo6pa3oBaHns OMLYOHOB.

asset_class i4 Tvn 6a30BOro akTMBa.

board_md c4 MpeHTndmkaTop pexuma Topros SECBOARD u3 wnto3a ASTS.

MpumeyaHus:

 [Mone exec_type MOXET NpYHUMATb CrefyLmne 3HaueHNs:
| PacueTHbIli
T TlocTaBka akuuii yepes ToproByto cuctemy ASTS
D TocTtaBka Apyrum cnocobom (B faHHOE BPEMS HE UCMOb3yeTCs)
« [Mone trade_scheme MOXeT NpyHUMATh CrieflytoLme 3HaYeHNs:
F C nonHbiM obecneyeHrem
G C 3asiorom
« [one signs siBNsieTcA GUTOBOW MacKoli 1 MOXET NPUHUMaTh CefyoLme 3HaYeHUs:
0x1 VcnonHeHve B BEYEPHUIA UM MPOMEXYTOUHbIN KNNPUHT: O - BEUEPHUIA KITMPUHT; 1 - MPOMEXYTOUHbIV KITUPUHT
0x2 [1pu3HaK OTHECEHWS MHCTPYMEHTA K MHOCTPaHHbIM: O - He MHOCTPaHHBIiA; 1 - MHOCTPaHHbIi
« [Mone negative_prices MOXeT NpYHUMATL CrieaytoLmne 3Ha4YeHNs:
0 LleHbl doblouepcoB, LieHOBbIE FPaHuLbl U CTPaliki OMLUYOHOB OrpaHNYeHbl NONOXUTENbHLIMW 3HAYEHUSMU

1 LeHbl hbtouepcoB, LEHOBbIE FPaHWLbl U CTPaliK/ ONLUYOHOB He OrpaHuyYeHbI
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« TMone option_model MOXeT NPUHUMATL CeayoLe 3HaUeHUs:

0 Mogenb bnaka-Lloyn3a

1 Mogens bawense

« TMone asset_class MOXeT NPUHUMATb CeAyoLMe 3HAUEHUS:

1 Akuusa
2 Banwota
3  O6nurauus
4 VHpekc
5

Tosap

6 TlpoueHTHas cTaBka

Ta6n. 44. NMona ta6nuubl fut_instruments

4.15.1.4. Ta6nuuya fut_instruments: CnpaBoYHUK NHCTPYMEHTOB

Mone Tun OnucaHue

repllD i8 CnyxebHoe nose nogcucTeMbl penmkalmm

replRev i8 Cnyxe6bHoe none noAcucTembl penkaumm

replAct i8 CnyxebHoe none nogcucTembl penkaumm

isin_id i4 YHWKasIbHbI YNCI0BOI MAEHTUIMKATOP MHCTPYMEHTa

short_isin c25 KOpOoTKmMiA CUMBO/bHBIN KO, UHCTPYMEHTA A/15 MHPOPMALMOHHbIX CUCTEM

isin c25 CVIMBO/IbHbIN KO UHCTPYMEHTA

name c75 HavmeHoBaHve MHCTpyMeHTa

inst_term i4 CwmelleHmne oT crnota

base_contract_code c25 Ko 6a30BOro aktuea.

settlement_price_open d16.5 PacueTHas ueHa Ha Ha4yaso ceccuu.

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

min_step d16.5 MUWHUManNbHBIV LWar LeHbI

lot_volume i4 KonnyecTtBo eanHML, 6a30BOr0 akTMBa B UHCTPYMEHTE

step_price d16.5 CTOUMOCTb LUara LeHbl

last_trade_date t [lata okoH4YaHus o6palleHnss UHCTPYMEHTA.

is_spread i1 Mpu3Hak BXoxaeHnsa dblodepca B MeXMecsyHbIi cnped. 1 — Bxogut; 0 —
He BXoAuT

d_exp_start t [Jata Hayana UCnosIHeHNs1 MHCTPYMeHTA.

percent_rate dé.2 MpoueHTHan cTaBka A1 pacyeTa BapuaLVoHHOV MapXu No MPOLEHTHbIM
hbrovepcam

settlement_price d16.5 PacyeTHas LieHa nocse NocnegHero KIMpuHra.

signs i4 Mone npusHakos

multileg_type i4 Twun cBA3KK

legs_qty i4 KonnuectBo MHCTPYMEHTOB B CBA3KE

step_price_clr d16.5 CTOMMOCTb LUara LieHbl BEYEPHErO KIMpUHra

step_price_interclr d16.5 CTOMMOCTb Luara LieHbl MPOMEXYTOUYHOTO KMpUHra

step_price_curr d16.5 CTOMMOCTb MUHMM&a/ILHOTIO Lara LieHbl, BbipakeHHasn B BastoTe. cnorsb-
3yeTcs A4/19 KOHTPaKTOB C payeTamy B BantoTe, A1 pybneBbix KOHTPAKTOB
3HayeHne coBnagaet co step_price.

pctyield_coeff d16.5 KoathdmumeHT Ans BblYUC/IEHNA OXOAHOCTHU MO hbloyepcam Ha NpoLeHT-
Hble CTaBKu

pctyield_total d16.5 CymMMa CTaBOK AJ151 BbIUMC/IEHNS JOXOAHOCTU NO dobloyepcam Ha NMpoLEeHT-
Hble CTaBKu

series_type cl Tun cpoyHoCTM thbtoyepca. M - MecsiuHbIi; Q - KBapTaslbHbIA.

enforce_ims_half_netting i1 Mpu3HaK yunTbiBaTb PUCKA MEXMECSAUYHOTO cnpeja no npasusy "nonyHeT-

T10". 1 - ga; 0 — HeT.
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MpumeyaHus:

« 3HaueHvie nosisi roundto B TEXHUUYECKUX CAEIKAX MCMOSTHEHUS MOXET COZePXKaTb Pa3HOE KOJIMYECTBO 3HAKOB NOC/IE 3ansToii. ST 3aBUCUT
OT creuucmKaLymy KOHTpaKTa.

4.15.1.5. Ta6nuua fut_bond_registry: CnpaBo4yHMK napaMeTpoB CNOT-aKTUBOB

Ta6n. 45. NMona ta6nuuel fut_bond_registry

Mone Tun Onucaxune

repliD i8 CnyxebHoe none nogcMcTeMbl pennkaumm

replRev i8 CnyxebHoe nose nogcucTeMbl penmkawmm

replAct i8 CnyxebHoe none noAcucTemMbl pennkaumm

bond_id i4 YHVKa/TbHbIN YACTOBOW NAEHTUMNKATOP CMOT-aKTuBa
small_name c25 CVIMBO/IbHbIN KOf, CNOT-aKTuBa

short_isin c25 ISIN kopg, akumn/BbInyck o0b6Nuraumn/Kos BantoThbl
name c75 HaunmeHoBaHve crnoT-akTmsa

date_redempt t [Jata norawenus obnvraummn (NULL gns octasbHbIX)
nominal d16.5 HomuHan obnurauum/akumm

bond_type i4 Tun: akumsa/obnuraums/santota

year_base i2 Ba3sa pacueTa (yc/10BHOe KO/IMYeCTBO AHEN B rogy)
MpumeyaHus:

« TMone bond_type siBNsieTcA GUTOBOI MACKOI 1 MOXET NPUHUMATb CriefytoLye 3HaueHUs:

0x1 Akumnsa
0x2 O6nurauns
0x4 O6nuraums ¢ amopTtusaumei

0x800000 BasnioTta
4.15.1.6. Ta6nuua dealer: CnpaBoYHUK thupm

Tab6n. 46. Nona Ta6nuubl dealer

Mone Tun OnucaHue

repliD i8 CnyxebHoe nose nofcucTeMbl pennkawmm

replRev i8 Cnyxe6Hoe none nNoAcuCcTeMbl pensimkawmm

replAct i8 CnyxebHoe none nogcucTembl penkaumm

client_code c7 Kog knneHTa

name c200 HavmeHoBaHue mpmbl

rts_code c50 Kog PTC dompmbl

signs i4 Mone npusHakoB. 4 - pexuM 6/10kMpoBKN AgMUHUCTpaTopa Toprosoi Cu-
cTeMbl, 8 - pexum 610kMpoBky NasHoro Tpeiigepa PacueTHoi dupmbl

status i4 Mpu3Hak 060c061eHHOCTM pasgena

transfer_code c7 Kog cyeta fna nepeHoca nosuuum

exp_weight d3.2 Bec cueHapues skcnvpauun ansa b® B ntorosom 0. byaet npyMeHeH B

BEUYEPHUI KMPUHT

num_clr_2delivery i4 Ko/MMyecTBO KIMPUHTOB 0 SKCNVpauun A7 Hayana pacyeTa CleHapues
aKcnupauum no 6®. BygeT NpMMeHeH B BeYepHWIA KNMPUHT

margin_type i1 Pexunm mapxvposaHusa no pasgenam b®. 3 - MonyHertTo, 4 - HetTo. Byget
NPUMEHEH B BEYEPHWI KNNPUHT

calendar_spread_margin_type i1 Tun MapXunpoBaHnsa KaneHaapHbIX cnpefos Ans noptgena 6. 3 - Mony-
HeTTO, 4 - HeTTo. ByAeT npuMeHeH B BeUEPHUIA KNNPUHT

num_clr_2delivery_client_default i4 KonmyecTBo K/IMPUHIOB [0 3KCnupauun 418 Havana pacyeta cueHapues
KCMpauym Mo KAWeHTaMm - 3Ha4eHve No ymonyaHuo. byaeTt npumeHeH B
BEUEPHWIA KITUPUHT

exp_weight_client_default d3.2 Bec cueHapveB akcnvpauum B UToroBoM MO Ans KAMEHTCKUX pa3fesioB -
3HaYeHne No yMonyaHuio. ByAeT NpUMEHEH B BEYEPHUI KNMPUHT
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Mone Tun OnucaHune

coeff_im d16.5 KoadhcpumeHT utorosoro MO ana b®. ByaeT npuMeHeH B BeYepHUiA K-
PVHT.

check_limit_on_withdrawal i1 MpoBepka pocTtaTtoyHOCTM ob6ecneveHuss no Bb® npu BBOAE/BbIBOAE
cpeacts. 1 - [a, 0 - Het

limit_tied_money i1 CooTBeTcTBME TOProBoro numuTta bB® cymme cpeacts Ha pasgenax bo.
1 - NopaepxuBatb cootBeTcTBUE, 0 - HesaBnCUMbIA (BUPTYaulbHbIR) u-
MWT. BUpTyasibHbIVi IMMUT NO pe3y/nbTatam BeHePHEro KNMPUHIa MeHseTcs
TONbKO Ha BeNWMuuHy foxofalyobiTka. ByaeT npyMeHeH B BEUEPHWA Ku-
pVIHT

limits_set i1 MpoBepka gocTtatoyHoCTM NumnTa no B® npm noctaHoBke 3asBok. 1 - [a,
0 - Her

no_fut_discount i1 dnar 3anpeLyeHns NCnonb3oBaHNsA CKMAKN No herovepcam Ans noptdens
B®. 1 - 3anpert, 0 - HeT. ByaeT NpYMeHeH B BEYEPHWIA KITUPUHT

no_fut_discount_client_default i1 dnar 3anpeLLeHns NCnonb3oBaHusa CKUAKN No (iblovepcaM A5 KIMEHTOB -
3HaueHue no ymonyanuio. 1 - 3anper, 0 - HeT. ByaeT npyMeHeH B BEHEpHUIA
KIMPUHT

firm_id cl2 Kof, YyacTHuKa TOpros Ha CPOYHOM pPbIHKE

tm_name c200 HavmeHoBaHve YuyacTHUKa Topros

short_option_minimum_charge_ratio| d5.3 NHanBuAayanbHbIi KoadduumeHT Beca cueHapus SOMC.

ics_margin_type i1 TN MapXmMpoBaHUSA MEXKOHTPaKTHbIX cnpeaos. 3 - MNonyHeTTo, 4 - Hetto
MKC.

order_allowed_in_morning_session |il JocTtyn K TOpram B YTPEHHIO TOProBy0 CECCUI0.

MpumeyaHus:
 [one status sBNsieTCA GUTOBOV MacKOiA:

o 0x01 - bpokepckas cupma Y

o 0x02 - ObocobneHHas Bpokepckas dmpma (OBD)

o 0x100 - B® ans knueHTa - puanMYeckoro nuua

o 0x200 - B® ans knveHTa - HepesungeHTa

o 0x20000 — Cob6cTBeHHas Bpokepckas dypma

o 0x40000 — KnueHtckas Bpokepckas cvpma

o 0x80000 - Cneub®

[pyrue 6uTbl cogepxar TEXHNYECKYH0 NHopMaLmo

« Mone order_allowed_in_morning_session MOXET NpUHUMAaTh CeayroLime 3HaYeHUs:

0 JlocTyn K Topram B yTPEHHIOK TOProBYH CECCUI0 OrpaHuyeH. 3anpeLeHbl TOProBbIE Onepauyy, KPOMe Onepauyin CHATUS 3asiBOK.

1 [ocTyn Kk Topram B yTPEHHIO TOPrOBYIO CECCUIO PaspeLLeH.

Ta6n. 47. NMonA Ta6nuubl Sys_messages

4.15.1.7. Ta6nuua sys_messages: Coo6LieHus1 TOProBoii cuctTembl

Mone Tun OnucaHvne

repllD i8 CnyxebHoe none noAcucTeMbl pensimkawmm
replRev i8 Cnyxe6bHoe none nogcucTembl penkaumm
replAct i8 CnyxebHoe none nogcucTeMbl penmkaumm
msg_id i4 YHUWKanbHbI ngeHTudukaTop coobLieHus
moment t [Jata 1 Bpems permctpauym coobLleHus
lang_code c8 A3bIK CO06LLEHMS

urgency i1 Mpu3HaK cpoYHOCTH COOOBLLEHNSA

status i1 Craryc coobLeHuns

text c255 KpaTtkuit TeKCT coobLieHns

message_body c4000 MonHbIA TEKCT COOOLLEHNS
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4.15.1.8. Ta6nuuya opt_sess_contents: CnpaBoO4YHNK TOPryemMbIX MHCTPYMEHTOB (OMNLUUOHbI)

Ta6nV|u,a COAEPXUT CnpaBOYHUK MHCTPYMEHTOB, Ha3Ha4Y€HHbIX K TOpram B CECCUI0.

Ta6n. 48. Mona Tabnuybl opt_sess_contents

Mone Tun OnucaHvne

repllD i8 CnyxebHoe none nofAcucTemMbl pennkawumm

replRev i8 CnyxebHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe none nogcucTeMbl penkaumm

sess_id i4 MaeHTudmkaTop TOprosoii ceccum

isin_id i4 YHVKasbHbIN YAC/TOBOW UAEHTUUNKATOP NHCTPYMEHTA

isin c25 CVIMBO/IbHbIV KO UHCTPYMEHTA

short_isin c25 KOpOTKMiA CUMBOJIbHBINA KOA, MHCTPYMEHTA 415 MHDOPMALMOHHBIX CUCTEM

name c75 HavmeHoBaHve MHCTpyMeHTa

base_contract_code c25 Kop, 6a30Boro akTuBa.

fut_isin_id i4 Kog, chbrouepcHOro nHCTpymeHTa

settlement_price_open d16.5 PacueTHas LeHa (TeopeTnyeckas LeHa OnuuoHa) Ha Havasio Ceccum.

base_im_covered_sell d16.2 Baszosoe 'O nog, o4HY NOKPbITYO NO3ULMI0 nognucyrka (pyo).

base_im_sell dl6.2 Basosoe 'O nog ofHy HEMNOKPLITYHO No3uLmio nognucurka (pyo).

put i1 Twn onumoHa. 0 - Call onuumoH,1 - Put onumoH

strike d16.5 LleHa ctpaiik

roundto i4 KonnuectBo 3HaKoB nocsne 3anaToli B LeHe

last_trade_date t [Jata oKoH4YaHWs1 06paLleHNst NHCTPYMeHTa.

signs i4 Mone npn3sHakoB

settlement_price d16.5 PacueTtHas ueHa (TeopeTuuyeckas LieHa onuyoHa) nocne nocnegHero Ku-
puvHra.

base_im_buy d16.2 Baszosoe 'O nog, NoKynky MapXmpyemoro onLmoHa.

option_series_id i4 MaeHTudbmKaTop ONLMOHHO cepun

state i4 CoCTOsiHME TOProOB MO UHCTPYMEHTY.

MpumeyaHus:

+ Mone signs sABNseTcA 6UTOBOI MaCKO M NPUHUMAET creaytoLye 3HaYeHUs:

O0x1  [pu3HaK TOProB/u B JOMOHUTENLHYIO TOPTOBYHO CECCUIO (BEUEPHIOI/YTPEHHIOK)

0x10 [lpu3HaK aHOHVMHOW TOProB/N

0x20 [pu3HaK HEaHOHUMHO TOProBN

0x40 Tlpu3HaK TOProsnn B OCHOBHYIO CECCUIOD

« Tone state MOXET NPUHUMATL C/IEAYIOLME 3HAYEHUS:

0 Ceccus No 3TOMY MHCTPYMEHTY Ha3HaueHa. Henb3s CTaBUTb 3asiBKW, HO MOXHO YAa/ISITb N0 3TOMY UHCTPYMEHTY.

1 Ceccusi N0 3TOMY UHCTPYMEHTY MAET. MOXHO CTaBUTb U yAANSTb 3asBKU MO 3TOMY MHCTPYMEHTY.

2 TpuocTaHOBKa TOProB Mo BCEM MHCTPYMEHTaM. Hesnb3s CTaBUTb 3asiBKW, HO MOXHO YAaNATb.

3 Ceccus No 3TOMy MHCTPYMEHTY NPUHYAUTE/bHO 3aBeplueHa. Henb3s CTaBuTb 1 yAaIsaThb 3asBKY N0 3TOMY UHCTPYMEHTY.

4 Ceccusi N0 3TOMY WHCTPYMEHTY 3aBepLUEHA MO BPEMEHW. Henb3s CTaBuTb 1 yAa/IsATh 3asiBKM MO 3TOMY UHCTPYMEHTY.

5 TpuocTaHoBKa TOProB Mo 3TOMY UHCTPYMEHTY. Hernb3si CTaBUTb 3asiBKW, HO MOXHO YAa/IATb N0 3TOMY MHCTPYMEHTY.

4.15.1.9. Ta6nuuya opt_vch: CnpaBo4YHUK TOPryemMbiX aKTUBOB (ONUUOHbI)
Ta6nV|u,a COAEPXUT CnpaBOYHUK 6a30BbIX KOHTPaKTOB A/19 NHCTPYMEHTOB.

Ta6n. 49. NMonsa Taénuubl opt_vch

Mone Tun OnucaHue
repllD i8

Cny)KeGHoe nosie noaAcucTemMsl penmkalmmn
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Mone Twvn OnucaHvne

replRev i8 CnyxebHoe none nofcucTeMbl pennkaumm
replAct i8 CnyxebHoe nose nogcucTeMbl penmkalmm
base_contract_code c25 Kopf 6a30BOro akTuea.

name c75 HanmeHoBaHve

exec_type cl Tvn ncnonHeHusa

curr c3 Bantota KoTupoBaHua

trade_scheme cl dopma Topros

rate_id i4 MaeHTudmkatop Kypca

base_contract_id i4 Yuncnosoli ngeHtTudmkatop 6a3oBoro KOHTpakTa
negative_prices i1 Mpu3HaK orpaHUYeHNs OTpULLaTENbHbIX LiEH.
option_model i1 Mopaenb LeHoo6pa3oBaHns OMLYOHOB.
settlement_currency c3 Bantota pacyeTtoB

MpumeyaHus:

« lone negative_prices MOXeT NpUHMMaTh Cneaytolme 3Ha4eHus:
0 LleHbl doblouepcoB, LieHOBbIE FPaHuLbl M CTPalikn OMUVYOHOB OrpaHNYeHbl NONOXUTENbHBIMW 3HAYEHNSAMN
1 UeHbl dhblo4epcoB, LieHOBbIE rpaHuLibl U CTPaiK1 ONLMOHOB He OrpaHnyeHbl
« TMone option_model MOXET NPUHNMATL CreaytoLne 3Ha4eHNs:
0 Mogenb bnaka-Lloyn3a
1 Mogenb bawense
4.15.1.10. Ta6nuuya multileg_dict: CnpaBoYHUK CBA30K

Ta6n. 50. Mona ta6nuubl multileg_dict

Mone Tun OnucaHve

repllD i8 CnyxebHoe none noAcucTembl penkaumm

replRev i8 CnyxebHoe none nogcucTembl penmkaumm

replAct i8 CnyxebHoe none nogcMcTeMbl pennkaumm

sess_id i4 MaeHTrudmkaTop TOprosoii ceccum

isin_id i4 YHVKa/IbHbIA YACIOBOI KOA CBA3KN

isin_id_leg i4 YHVKa/TbHbIN KOL, UHCTPYMEHTA, BXOASLLETO B CBA3KY
gty_ratio i4 KoadhchmmeHT Konnyectsa

leg_order_no i1 Mopagok Horn B cBA3KE. 3HaveHne no ymonyaHuto 0.
Mpumeyanus:

* Cmbicn nonsi gty_ratio COCTOUT B yKa3aHWM KONIMYECTBA U HaNpaB/ieHNst UHCTPYMEHTa, BXOASALLET0 B CBA3KY: €C/IM 3HaYeHwve qty_ratio >0,
TO A@HHbIA MHCTPYMEHT BXOAMT B CBS3KY C TEM X€e Hanpas/ieHUeM, C KakuM U1 3asiBKa No cBsi3ke, ecnu gty_ratio < 0 — ¢ NpoTMBONOOX-
HbIM. AGCO/IOTHOE 3HauveHne qty_ratio onpegensieT K0ahULMEHT, HAa KOTOPbIA YMHOXAETCSA KONMYECTBO €AUHWL, MHCTPYMEHTA-CBSI3KM
B 3as1BKe 4J151 NO/TyYEHUs1 KO/IMYeCcTBa eAnHNL, MHCTpyMeHTa isin_id_leg.

4.15.1.11. Ta6nuua fut_rejected_orders: OTBeprHyTblie B KIMPUHT 3aABKU (thblovepchbl)

BHumaHue! HaunHas ¢ Bepcumn 7.18 Tabnmua o06bsBNSETCS ycTapeBLuein n 6yaeT yaaneHa B Bepcun 7.24. BmecTo 370l Tabnvupsl Hago
ncnonb3oBatb Tabnmuy rejected_orders notoka FORTS _REJECTEDORDERS_REPL.

Ta6n. 51. Nona ta6nuybl fut_rejected_orders

Mone Tun Onucaxne

repliD i8 CnyxebHoe none nogcMcTeMbl pennkaumm
replRev i8 CnyxebHoe nosne nogcucTeMbl penmkawmm
replAct i8 Cnyxe6bHoe none noAcucTeMbl penkaumm
order_id i8 Homep 3asBkn

sess_id i4 MaeHTndmkaTop TOproBoi 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

4.15.1.12. Ta6nuuya opt_rejected_orders: OTBeprHyTble B KIMPUHT 3asABKA (ONLMOHbDI)

BHumaHue! HaunHas ¢ Bepcun 7.18 Tabnuua o6bABNsSeTCS ycTapeBLueli U ByaeT yaaneHa B Bepcun 7.24. BmecTo 3Toii Tabnuupl Hago
ncnonb3oBark Tabnuuy rejected_orders notoka FORTS_REJECTEDORDERS_REPL.

Ta6n. 52. Mona Ta6nuybl opt_rejected_orders

Mone Tun OnucaHvne

repllD i8 Cnyxe6bHoe none noAcucTeMbl pensimkawmm

replRev i8 CnyxebHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe none nogcucTeMbl penkaumm

order_id i8 Homep 3asBku

sess_id i4 MaeHTudmkaTop TOproBoii ceccum

moment t Bpems nsmeHeHusi COCTOSIHWS 3as1BKN

isin_id i4 YHVKa/TbHbIN YACOBOW UAEHTUMNKATOP NHCTPYMEHTa
client_code c7 Kog, knneHTa

dir i1 HanpasneHve

xamount i8 O61BbEM, KONTMYECTBO eANHUL, UHCTPYMEHTa

price d16.5 Llena

date_exp t [ata ncreueHuns 3asBsku

id_ordl i8 Homep nepBoii 3asBkn

moment_reject t Bpewms, korga 3asBka 6blna oTBeprHyTa

ret_code i4 Kog, Bo3Bpara npoueaypbl nepenocTaHoBKy
ret_message c255 TekCT coobLEeHNA 0 NPUYMHE OTBEPXKEHWNS 3aBKN NPU NepenocTaHoBKe
comment c20 KommeHTapwuii Tpeligepa

login_from c20 JNorvH nonb3oBartens, NOCTaBUBLUETO 3asiBKy

ext_id i4 BHeLuHWin Homep

4.15.1.13. Ta6nuua fut_intercl_info: UHchopmayms o BapraLMoHHOI Mapxe no blouepcam, paccuMTaHHoOl Nno
pesynbratamM MPOMeXyTOUYHOro KJIMpUHra

Ta6n. 53. Mona ta6nuusbl fut_intercl_info

Mone Tun OnucaHune

repliD i8 CnyxebHoe nose nogcucTeMbl penimkaumm

replRev i8 CnyxebHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe nose nogcucTeMbl penmkalmm

isin_id i4 YHVKasbHbIN YAC/IOBOW UAEHTUMUKATOP NHCTPYMEHTA
client_code c7 Koga knneHTa
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Mone Tun OnucaHune
vm_intercl d16.2 BapuauyoHHas Mapxa, cnncaHHasi uan nosyyeHHast B NPOMEeXYTOUHbI

KVPUHT

4.15.1.14. Ta6nuya opt_intercl_info: UHchopmauma o BapmayMoHHOK MapXe U NPeMUm Mo onLuoHaM, paccunTaH-

HOI1 Mo pe3ynbTaTam NPOMEXYTOYHOIO KJIMPUHra

Ta6n. 54. Nona Tabnuybl opt_intercl_info

Mone Tun OnucaHue

repliD i8 Cnyxe6bHoe none nogcucTembl penkaumm

replRev i8 CnyxebHoe nose NoacuUcTeMbl penmkawmn

replAct i8 CnyxebHoe none nofAcucTeMbl pennkaumm

isin_id i4 YHVKasbHbIN YAC/IOBOW UAEHTUUKATOP NHCTPYMEHTA

client_code c7 Koga knneHTa

vm_intercl d16.2 BapunaunoHHast mapxa, CnucaHHasi Win noslydyeHHast B NPOMEXYTOUHbI
KVPUHT

premium d26.2 Pybnesas npemMus no onuuoHy, NonyvyeHHas/cnnucaHHas B NPOMEXyTou-
HbIli KNUPWHT. BkAtoyaeT B cebs (PHAHCOBLIN pe3ynbTaT UCMOTHEHUS Mo-
3uuum.

premium_in_settl_currency d26.2 BanioTHas npemus No ONUMOHY, NoslyYeHHas/cnucaHHas B NPOMEXYTOY-
HbIl KIVPWHT. BkNtoyaeT B ceba (DrHAHCOBbLIN pe3ynbTar UCMOTHEeHUA No-
3uumm.

4.15.1.15. Ta6nuuya opt_exp_orders: MopyyeHus Ha IKcnMpaymio

Ta6n. 55. NMona Ta6nuubl opt_exp_orders

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTembl penkaumm

replRev i8 CnyxebHoe nose nofcucTeMbl pensinkawmm

replAct i8 Cnyxe6Hoe none nNoAcucTeMbl pensimkaumm
exporder_id i8 MaeHTrdmkaTop NnopyYyeHust Ha aKcnpauuio
client_code c7 Kog, knneHTa

isin_id i4 YHWKasIbHbIA YNCI0BOI MAEHTUIMKATOP MHCTPYMEHTa
xamount i8 KonnuecTtBo akcnmpmpyeMbix No3uuuii

sess_id i4 MaeHTndmkaTop TOproBoii ceccum

date t [Jarta v Bpems

xamount_apply i8 KonnyecTtso B NOpyYeHUsIX Ha MOMEHT NPOMEXYTOYHOIO KMpUHra

4.15.1.16. Ta6nuya fut_bond_nkd: HK[, Ha gaTy NCNO/IHEHUS CPOYHOI0 KOHTpPaKTa ¢ o6nurauyueii

Ta6n. 56. Mona ta6nuuybl fut_bond_nkd

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTembl penkaumm

replRev i8 CnyxebHoe none nogcucTeMbl pennkaumm

replAct i8 CnyxebHoe nose nofcucTeMbl pensinkawmm

bond_id i4 LindppoBoii kog obnuraumm

date t [Jata BbInnatbl KynoHa

nkd d16.7 HKJ, Ha gaty Bbinnarbl KynoHa

is_cupon i1 Mpu3Hak: 0 - HK/J, Ha faTy MCNOIHEHUSI CPOYHOTO KOHTPaKTa ¢ o6/vraumei,
2 - HK/[ Ha paTy nocTtaBku obnurayunm

4.15.1.17. Ta6nuya fut_bond_nominal: Pa3mepbl BbinjiaT HOMUHA/ILHOW CTOMMOCTX 06GUrayumn

Ta6n. 57. Nona ta6nuybl fut_bond_nominal

Mone

Tun

OnucaHue

repliD

i8

Cny)KeﬁHoe nosie noaAcucTemMsbl penmkalmn
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Mone Tun OnucaHune

replRev i8 CnyxebHoe none nofcucTeMbl pennkaumm

replAct i8 CnyxebHoe nose nogcucTeMbl penmkalmm

bond_id i4 Lindpposoii kog obnuraumm

date t [Jara Bbinnarbl KynoHa

nominal d16.5 Pasmep BbinnaT HOMWHa/ILHO CTOMMOCTK

face_value d16.5 Pa3mep ocTaTo4Hol HOMUHaILHOV CTOUMOCTY 0bnurauum

coupon_nominal ds.5 CTOMMOCTb KynoHa B % OT HOMUHana

is_nominal i1 MpusHak 3anucy B Tabnmnuyax HomuHasioB: O - Pa3mep ocTtatoyHol HOMU-
Hau1bHOM CTOMMOCTMW Ha AaTy UCMO/THEHUS CPOYHOIO KOHTpaKTa ¢ obnura-
uueii, 2 - Pasamep 0CTaTO4YHOW HOMUHA/IbHOM CTOMMOCTU Ha AaTy NoCTaBKu
obnvraymu.

4.15.1.18. Ta6nuya fut_bond_isin: CnpaBOYHUK MHCTPYMEHTOB 0GMrayuii

Ta6n. 58. Monsa ta6nuubl fut_bond_isin

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTembl penkaumm

replRev i8 CnyxebHoe none nofAcucTeMbl penimkawmm

replAct i8 CnyxebHoe nose nogcucTeMbl penmkawmm

isin_id i4 YHVKa/TbHbIN YACIOBOW UAEHTUNKATOP NHCTPYMEHTa
bond_id i4 Lindpposoii kog obnvraumm

coeff_conversion d5.4 KoHBepCHOHHBI koadhdnLmeHT

4.15.1.19. Ta6nuya user: NMonb3oBatenn CUCTEMbI

Ta6n. 59. Nona Taénuubl user

Mone Tun OnucaHue

repliD i8 CnyxebHoe nose nofcucTeMbl pennkasmm

replRev i8 CnyxebHoe none nNoAcucTeMbl pensimkaumm

replAct i8 CnyxebHoe none nogcucTembl penimkaumm

login c20 JlorvH yyacTHvKa Topros

start_date t Bpems Hayana gencTaus normHa

end_date t Bpems okoH4YaHWs AeincTeua normHa

client_code c7 CeMun3HauHbIl Kog, KneHTa

operation_mask i4 BuToBas macka. 3afaeT paspeLleHrs Ha BbIMOTHEHWE onepavLuii:

e 2 - JIuMUTUPOBaHNE OTKPbITLIX NO3ULMiA No B.

e 8 - JlumutuposaHue B® (nepesog aeHer). MoXeT 6biTb YCTAHOBIEHO
TOoMbKO Onepatopom-P® nav AgMuHucTpaTtopom Topros.

* 16 - Bo3Bpar feHer.
e 32 - IMMUTUPOBaHNE KINEHTOB.
» 128 - YcTaHOBKa OrpaHnyeHuii No KaneHTam.

» 1024 - YcTaHOBKa OrpaHvuyeHunii no 3asskam a1s SMA n0rmHosB.

lang i2 Kop A3bika Ans coobLueHuii

sma_flags i4 ButoBas macka (cm. MNprMeyaHus):
* 1-i1 6uT - Cancel on Disconnect
* 2-in 6ut - Cancel on DropCopy Disconnect

e 3-i1 6UT - SMA-NTOTUH.

sma_status i4 ButoBas macka (cm. MpumeyaHus):

e 1-if 6UT - paspeLLNTL/3anpeTTL TOProBble onepauun Ans noruHa
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Mone Tun OnucaHune
* 2-/A 6UT - cCHUMATb/HE CHUMATb 3asBK1 NPV 3anpeTe TOProBbIX onepauuii
C /IoTMHa.
aspref i4 MpaeHTndomkaTop nonb3osartens. Ans 3asBok, NogaHHbIX 0T SMA-noruHa -
naeHtudukarop MASTER-norvHa.
user_level i1 YpoBeHb N0rviHa Nonb3oBarens:

« 1-PO

* 2-b%

e 3 - KnueHt

password_expiration_date

[JaTta ncteueHns cpoka AeiicTBus napons.

MpumeyaHus:

« lMNone sma_flags siBnsieTca 6UTOBOI Mackoi:

o 1-ii 6uT: 0 - Pexxkum Cancel on Disconnect Bbik/to4eH 415 noruHa, 1 - Pexkum Cancel on Disconnect BKoYeH A1si norvHa

o 2-ii 6uT: 0 - Pexxum Cancel on Drop-Copy Disconnect Bbik/toueH ans norvHa, 1 - Pexxum Cancel on Drop-Copy Disconnect Bkto4eH

ANs norvHa

o 3-ii 6uT: 0 - Pexxum SMA BbIK/O4YEH AN noruHa, 1 - Pexum SMA BKtoYeH Ans NorvHa.

« TMone sma_status siBNsSieTcs GUTOBOI MaCcKOIA:

o 1-ii 6uT: O - pa3peLLaeT TOProBble Onepawuu A4Jsi IoTMHa, 1 - 3anpeLLaeT Toprosble onepauum 4Jis NorvHa

o 2-1A 61T: O - He CHMMATb 3asiBKM JI0TMHA NPU 3anpeTe TOProBbIX ONepaLyu ¢ 10T1Ha, 1 - CHUMATb 3asiBKV /TOrMHA NP 3anpeTe TOProBbIX

orepauuu ¢ fiorvHa.

4.15.1.20. Ta6nuuya sess_option_series: ONUMOHHbIE CEPUM NO CECCUAM

Ta6n. 60. Monsa Ta6nuubl sess_option_series

Mone Tun OnucaHne

repliD i8 CnyxebHoe none nogcucTeMbl penkaumm

replRev i8 CnyxebHoe nosne nogcucTeMbl penmkalmm

replAct i8 CnyxebHoe none noAcucTembl pennkawumm

series_id i4 MaeHTndmKaTop ONLMOHHOW cepun

underlying_id i4 MpeHTndomkaTop thbrouepca

base_contract_id i4 MaeHTudmkaTtop 6a30BOro KOHTpakTa

expiration_date t [Jara 3aBepLueHns nepnoga NCcrnonHeHus

expiration_anchor_date t AkopHas garta (Aara akcnupauuy OnuyOoHHON cepum)

days_to_expiration i4 Konuuectso pabounx gHen (Mo MeCTHOMY KanieHaapto) A0 UCMO/THEHNS

years_to_expiration f Bpems [0 akcnupawum onumoHa B A0NsX roga (kaneHaapHbIX gHel Ao aKe-
nMpauun/KoNn4ecTBo AHel B roay)

series_type cl Tun cpoyHocTH onuuoHa. W-HefesnbHbIi; M-MecsuHbli; Q-KBapTasibHbIiA.

small_name c25 CUMBO/bHbIN KOA

strike_step d16.5 LLar cTaiikoB

use_null_volat i1 1 - BK/IOYEH PEXMM pacyeTa HyneBoli BosiatuibHOCTU, O - BbikntoueH

sub_risk i1 1 - Bk/IloYeH pexumM yyeta prckoB No NofTodkam pucka, O - Bbik/itoueH

volat_min d20.15 JIMMUT BONATUILHOCT MUHUMATbHbIV

volat_max d20.15 JIMMUT BONATUILHOCTU MaKCUMaslbHbIM

volatility _risk f TekyLLas cTaBka pucka BONaTuIbHOCTU B AONSX

volatility_mismatch_risk f TekyLLas cTaBKa pucka paccorsiacoBaHus BoNaTU/IbHOCTU B A0MAX

signs i4 Mone npn3sHakoB

a_black f MapameTp pacueTa KpyBOIi BONATUAILHOCTM N0 Mogenu bnaka-Lloynsa

b_black f MapameTp pacuyeTa KpuBOIi Bos1aTUILHOCTM No Mogenu bnaka-LWoynsa

c_black f MapameTp pacyeTta KpMBOIi BONaTubLHOCTY No mogenu bnaka-Loynsa

d_black f MapameTp pacueTa KpuBOI Bo/IaTUILHOCTM No Mogenu bnaka-LWoynsa
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Mone Tun OnucaHune

e_black f MapameTp pacueTa KpuBOIi BosiaTUbHOCTM No Mogenu Bnaka-LWoynsa

s_black f MapameTp pacyeTa KpMBOIi BoNaTuibHOCTY No mogenu bnaka-LWoynsa

a_bach f MapameTp pacyeTta KpVBOW BONATWULHOCTY NO Mogenu balenbe

b_bach f MapameTp pacyeTa KpyBOIi BONATUILHOCTM MO Mogenu batenbe

c_bach f MapameTp pacyeTa KpyBOI BONaTULHOCTY N0 Mogenu ballense

d_bach f MapameTp pacuyeTa KpuBOIi BONIATU/ILHOCTM MO Mogenu baluense

e_bach f MapameTp pacyeTta KpVBOI BONATWULHOCTY NO Mogenu balenbe

s_bach f MapameTp pacyeTa KpyBOIi BONATUILHOCTM MO Mogenu balesnbe

m_bach f MapameTp pacuyeTa KpuBOIi BOATU/IbHOCTM MO Mogeny bawwense

r f BespurckoBas NpoLeHTHas cTaBka.

fixed_spot_discount f CyMMa AMCKOHTUPOBAHHBIX 3HAUYEHN 06BbABNEHHbIX EHEXHbIX MOTOKOB.

projected_spot_discount f Cymma AMCKOHTUPOBAHHbIX 3HAYEHWI MPOrHO3HbIX AEHEXHbIX MOTOKOB.

margin_style i4 Cnocob mapxvpoBaHus onuuoHa. 0 - Mapxupyemblid; 1 - npemuasibHbli.

settlement_type i4 Tun onuuoHa. 0 - pacyeTHbIiA; 1 - NOCTaBOUHbIN.

exercise_style i4 Cnocob ncnonHeHus onuuoHa. 0 - ameprKaHcKuid; 1 - eBponencKuii.

min_step d16.5 MVHUMasbHBINA War N3MEHEHUST LEHbI.

step_price d16.5 CTOUMOCTb LUara LieHbl.

lot_coefficient i4 KoadpchuimeHT, ykasbiBawowmii Ha 06bEM 6a30BOr0 akTMBa B KOTUPOBKE
KOHTpakTa 1 cTpavikax OnuyoHHON cepum.

interest_rate_risk_up f CTaBKa paccorfiacoBaHva MPOLEHTHOTO puCKa B CLeHapuu ABVDKEHWS
CTaBKu I BBEPX.

interest_rate_risk_down f CTtaBka paccornacoBaHusi NPOLEHTHOrO pucka B CLEHapUX OBWDKEHMS
CTaBKM I BHU3.

step_price_curr d16.5 CTOMMOCTb Liara LeHbl B BaloTe. Vicnonb3yeTcs 4715 KOHTPaKToB C pa-
yetamu B BasllOTe, A1 Py6neBbIX KOHTPaKTOB 3HayeHue cosnajaeT co
step_price.

underlying_price d16.5 TekyLLas LeHa CnoT UHCTPYMEHTA, a B leHb SKCNupauum - LeHa Huxene-
Xallero akTuea, OTHOCUTENbHO KOTOPO ByAyT NCNOMHEHbI ONUMOHbI (MO-
[POBHOCTY CM. B COOTBETCTBYHOLLEN CneLuduKaLum KOHTPaKTa).

lot_volume i4 KonnuectBo eauHuL, 6a30BOro akTmea B MHCTPYMEHTE.

sess_id i4 M aeHTndmkaTop TOproBoi ceccum

step_price_clr d16.5 CTOUMOCTb LIara LieHbl BeHEPHETO K/IMPUHTa.

step_price_interclr d16.5 CTOUMOCTb Luara LieHbl MPOMEXYTOYHOIO KIMPUHra.

r2

Be3puckoBas ctaBka FX2 BantoTHoli napbl FX2/FX1 (4ns npeMuasnbHbIX
OMLMOHOB Ha Ba/llOTY); CTaBka ANBUAEHAHON AOXOAHOCTU ¢ (4719 npemu-
a/IbHbIX OMLVIOHOB Ha NHAEKC).

interest_rate2_risk_up

CTtaBKa paccorniacoBaHusi MPOLIEHTHOTO pucka B CLEHapun ABWXEHUS
CTaBKu 2 BBEPX.

interest_rate2_risk_down

CTaBKa paccornacosaHus MpPOLEHTHOro pucka B CLEeHapun OBUXEHUA
CTaBKM 2 BHU3.

MpumeyaHus:

« Tone signs siBNSIETCS GUTOBOI MACKOi U MOXET NPUHUMATbL CeayoLe 3HaUYEHUS:

O0x1 VcnonHeHve B BEYEPHUI U NPOMEXYTOUHBINA KAVPWHT: O - BEUEPHUI KIIMPUHT; 1 - NPOMEXYTOUHbINA KIUPUHT

Ta6n. 61. Mona Ta6nuubl investor

4.15.1.21. Ta6nuya investor: CnpaBoYHUK KJINEHTOB

Mone Tun OnucaHune

repliD i8 CnyxebHoe none noAcucTembl penkaumm
replRev i8 CnyxebHoe nose noacucTeMbl penmkaymm
replAct i8 CnyxebHoe none nofcucTeMbl pennkaumm
client_code c7 Kog knueHTa.
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Mone Tun OnucaHune

name c200 HaumeHoBaHve kveHTa.

calendar_spread_margin_type i1 Tun MapXxupoBaHUsa KasleHAapHbIX cnpesfoB Ans knaneHTa. 3 - MonyHeTTo,
4 - HeTT0. ByieT NpUMeHeH B BEYEPHUI KITUPUHT.

is_blank i4 Mpu3Hak pasgena-6onBaHkn AN OHNAWH-perncTpauum.

short_option_minimum_charge_ratio| d5.3 MHanBnayanbHblin koadhduumeHT Beca cueHapms SOMC.

ics_margin_type i1 Tun MapXnUpoBaHNSA MEXKOHTPaKTHbIX cnpefos. 3 - [onyHeTTo, 4 - HeTTo
MKC.

coeff_im d16.5 KoadhdmumeHT utorosoro 0.

no_fut_discount i1 dnar 3anpeLleHa Ucnob30BaHWA CKUAKU No dblodepcam. 1 - 3anpert, 0
- Het.

num_clr_2delivery i4 KonmuecTBO KIMPMHIOB 40 3KCAMpauun 418 Havasa pacyeta cleHapueB
aKcnupaumn.

exp_weight d3.2 Bec cueHapves akcnnpaumu B ntorosom 0.

xstatus i8 Mpu3Hakn pasgena, pacluMpeHHoe.

MpumeyaHus:

 [one xstatus siBNsieTCA GUTOBOV MacKOIA:

o 0x1- 4y

o 0x2 - O60C06/1EHHbIN

o 0x4 - bpokepckas mpma Tuna 4y

o 0x80 - dunsnyeckoe nuLo

o 0x100 - KOopuaunyeckoe NULO

o 0x200 - Hepe3naeHT

o 0x2000 - UNC (MHaMBMAYanbHbIA MHBECTULMOHHBIN CYeET)

o 0x4000 - NMpu3Hak paspeLLeHns Kpocc-CAeNoK AN afpecHbIX 3asBOK. 1 - Kpocc-cAenkn paspelleHsl; 0 - Kpocc-CAenku 3anpeLyeHsbl

o 0x8000 - /luuo 6e3 rpaxaaHcTBa

o 0x20000 - CobCTBEHHbIN

o 0x40000 - KnueHTckmit

o 0x80000 - Cneu.b®

o 0x10000000 - lononHuTeNbHbI COBCTBEHHBIV pasaen

o 0x10000000000 - KsanudmumpoBaHHbIi UHBECTOP

o 0x40000000000 - CHATb NaccuBHYHO 3asABKYy NpY Kpocc-caernke
4.15.1.22. Ta6nuya fut_margin_type: Tun mapxuposaHus

Ta6n. 62. Mona ta6nuybl fut_margin_type

Mone Tun OnucaHne

repliD i8 CnyxebHoe nose noacucTeMbl penmkaymm

replRev i8 CnyxebHoe none nofcucTembl pennkaumm

replAct i8 CnyxebHoe nose nogcucTeMbl penmkawmm

code cl2 PacueTHbili Kog nnn Kog Bpokepckoii rpmbl

type i1 MpusHak PK/BD (0 - PK, 1 - B®)

margin_type i1 Tvn mapxuposaHus. 2 - bpyTTo, 3 - NMonyHeTTo, 4 - HeTTo.

UCP_type i1 Mpu3sHak npuHagnexHoctn PK kK EguHomy Myny.

prohibit_coeff dl6.2 KoathdmumeHT 3agomkeHHocT no PK/B®/pasgeny. 3agaer makcumasib-
HOe COOTHOLLIEHWE pa3mepa 0TpULaTe/IbHOro CBOGOAHOI0 IMMUTA K TOPro-
BOMY /IIMUTY, NO NPEBbILLIEHUN KOTOPOTro CUCTEMA CTaBUT 3anpeTbl Ha Bbl-
nosiHeHWe onepauuii. Pexxuim 3anpeta onpegensietcs nonem prohibit_type.

prohibit_type i4 Tvn aBTOMaTu4yeckoro 3anpeta ansa PK:
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Mone Tun OnucaHune
* 1 -3anpeTt OTKPbITUSA NO3NLIA
e 2 - 3anpeT BbICTaB/IEHNSA 3aABOK.
settlement_account_type i1 Tun PacueTtHoro Koga. O - cob6eTBeHHbI PK, 1 - knneHTtckuin PK, 2 - PK
Tuna ay.
operator_input i1 Bnokuposka no PacyeTHoMy Koy, BbiCTaBnieHHas AgMuHucTparopom TC.

0 - oTKNtoYEHa, 1 - BK/IlOYeHa.

MpumeyaHus:

« [None operator_input MOXeT NpUHUMAaTh 3HaveHue: 0 - 6/1I0KMpOBKa OTK/I04EHa, 1 - 61oknpoBka BktoueHa. Mpy BkIoYeHnn pexuma 610-
KMPOBKV aBTOMaTUYECKN CHMAIOTCS 3asiBKW, BbICTAB/IEHHbIE CO BCEX K/IMPUHIOBbIX pa3aenos b®, npuBsizaHHbIX K 6r10kmpoBaHHoMy PK.
CHATble 3asBKM B MoJie xstatus nomevaroTcs cneuyanbHbiM Npu3Hakom - OperatorinputSA (0x1000000000000). B pexvme 6510KMpoBKA
yCTaHaB/MBaETCS 3anpeT Ha nogady Nobbix TOProBbix komaHg, B TC € yKa3aHVWeM K/IMPUHIOBbIX pa3fenoB 6pokepckunx hupm, npmssasaH-
HbIX K AaHHOMY PK, a Takke 3anpeLleH nepeHoc nosvuuii mexgy b®. B 3asiBkax u cgenkax, CQOpMMpPOBaHHbIX Mo PK AgMUHUCTpaTopom
TOProB B pexvmMe 6/10KMPOBKM, B MONSIX xstatus (B 3asBkax) u xstatus_sell nnn xstatus_buy (B caenkax) npoctaBnsieTcs cneymasibHbIi

npusHak - OperatorinputSA (0x1000000000000).

4.15.1.23. Ta6nuua fut_settlement_account: PacueTHbIli Kop,

Ta6n. 63. Mona ta6nuubl fut_settlement_account

Mone Tun OnucaHve

repllD i8 Cnyxe6bHoe none noAcucTemMbl penkawumm
replRev i8 CnyxebHoe none nogcucTeMbl penkaumm
replAct i8 CnyxebHoe none nogcMcTeMbl penmkaumm
code c7 Kog, Bpokepckoit @upmbl unu KnueHtckuii Kopg,
type i1 MpusHak B® - 1, KnueHT - 2
settlement_account cl2 PacueTHbI Kog,

4.15.1.24. Ta6nuya sma_master: MpuBsaska SMA-noruHa Kk MASTER-NOrmHy

Tabnuua cogepxut nHcopmaumio o npuesaske SMA-normHa kK MASTER-10rmHy.

Ta6n. 64. Mona Tabnuybl sma_master

Mone Tun OnucaHne

repliD i8 CnyxebHoe nose nogcMcTembl penkaumm
replRev i8 CnyxebHoe nosne nofcucTeMbl pennkaumm
replAct i8 CnyxebHoe nose nogcucTeMbl penmkawmm
sma_asp c20 SMA-NOrvH.

sma_aspref i4 MpeHTndmkatop SMA-norvHa.

master_asp c20 MASTER-n0rvH.

master_aspref i4 MaoeHtndmkatop MASTER-noruHa.

4.15.1.25. Tabnuua sma_pre_trade_check: HacTpoiiku npegBaputesibHbIX NpoBepok SMA-f1oruHa

Tabnuua cogepXuT MHChopPMaLIMIo 0 HACTPOIiKax NpesBapuTebHbIX NpoBepok SMA-MoruHa.

Tab6n. 65. Mona tabnuubl sma_pre_trade_check

Mone Tun OnucaHvne

repllD i8 CnyxebHoe nose nogcucTeMbl penmkalmm
replRev i8 CnyxebHoe none noAcucTembl penkaumm
replAct i8 CnyxebHoe nose noacucTeMbl penmkaymm
check_id i8 YHUWKasbHbI naeHTudrkaTop 3anucu.
sma_asp c20 SMA-NOrvH.

sma_aspref i4 MpeHTndmkatop SMA-norvHa.
check_number i1 Homep nposepku (1 - 7).
base_contract_code c25 Kof 6a30BOro aktuea.

instrument_type i1 Tun gepusartusa:
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Mone Tun OnucaHue
¢ 0 - duioyepc

e 1-0nuuoH

* 3 - KaneHpgapHblii cnipeg,

client_code_check c7 Kog, knneHTa, yyacTByOLLMIA B NPOBEPKE.

value d26.2 MpoBepoyHoe 3Ha4YeHue.

4.15.1.26. Ta6nuuya clearing_members: Y4aCTHUKN KNUPUHTa
Tabnuua cofepxuT nHcopMaumio o 6/10KMPOBKax Y4aCTHUKOB.

Ta6n. 66. Monsa Ta6nuubl clearing_members

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nofAcucTeMbl pennkaumm
replRev i8 CnyxebHoe nosne nogcucTeMbl penmkalmm
replAct i8 CnyxebHoe none noAcucTembl penkaumm
code c2 Ko y4acTHuka

lock_type i1 Tun 6/10KMPOBKM

lock_date t [Jata 610KMpoBKU

name c200 Ha3BaHue yyacTHuKa

MpumeyaHus:

* Mone lock_type MOXeT NpyHUMATbL CiefyloLme 3HaUYeHNs:
0  Hert 6/10KMpOBKY.
2 JIKBUOALMOHHBIA HETTUHT B OTHOLLEHWUWN YUaCcTHMKA KNVPUHTa.

11 [puocTaHOBKA KIMPUHIOBOTO O6CY)XMBAHUS YUACTHMKA KNIMPUHTA N0 NPUYMHE aHHY/IMPOBaHWS NINLEH3UM HA OCYLLLeCTB/IeHUe Npo-
theccrmoHabHol iesTeNbHOCTY Ha PbIHKE LieHHbIX ByMar.

4.15.1.27. Tabnuua instr2matching_map: ConoctaBneHne UHCTPYMEHTOB MaTUYUHTY
Tabnuua cnyxuT s CoONoCTaB/IeHNS MHCTPYMEHTOB MaTUUHTY, Ha KOTOPOM OHUM 06pabaTbiBatoTCs.

Ta6n. 67. Mona taénuubl instr2matching_map

Mone Tun OnucaHune

repliD i8 Cnyxe6bHoe none nogcucTembl penkaumm
replRev i8 CnyxebHoe nosie NoacuUcTeMbl penmkalmm
replAct i8 CnyxebHoe none nofAcucTeMbl peninkaumm
base_contract_id i4 UncnoBoii naeHtTudmkarop 6a3oBoro KOHTpakTa
matching_id i1 MaeHTndmkaTop MaTumHra

4.15.1.28. Ta6nuua fut_exec_orders: MopyyeHnsa Ha UCNO/THEHNE OAHOAHEBHbIX (hbIOUEPCOB C aBTONPO/IOHTa-
yueii

Ta6n. 68. Mona tabnuybl fut_exec_orders

Mone Tun OnucaHue

repliD i8 CnyxebHoe nose nofcucTeMbl pensinkawmm

replRev i8 CnyxebHoe none noAcucTemMbl penkaumm

replAct i8 CnyxebHoe none nogcucTemMbl penkaumm

exec_order_id i8 MaeHTudmkaTop nopyyeHus Ha NCNoHeHne

client_code c7 Kofa knueHTa

isin_id i4 YHVKasbHbIN YACIOBOW UAEHTUUKATOP NHCTPYMEHTA

xamount i8 KonnuectBo KOHTPAKTOB, NOA/IEXALUMX UCTIO/THEHMIO (C YHETOM 3HaKa)
sess_id i4 MaeHTndmkaTop TOproBoi ceccum

xamount_apply i8 KonnuectBo B NOpyYeHMAX HA MOMEHT NPOMEXYTOYHOTO KNPUHra
date t [Jata v Bpemsi noga4n/maMeHeHnss NnopyyeHns
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4.15.1.29. Ta6nuuya discrete_auction: NapamMmeTpbl Ha3HaAY€HHbIX AYKUWOHOB OTKPbITUA

Ta6n. 69. Mona Ta6nuubl discrete_auction

Mone Tun OnucaHune

repliD i8 CnyxebHoe nosne nofAcucTeMbl pennkaumm

replRev i8 CnyxebHoe nose nogcucTeMbl penmkawmm

replAct i8 CnyxebHoe none noAcucTeMbl penkaumm

discrete_auction_id i8 MaeHTndmkaTop ayKumoHa OTKpbITUSA

sess_id i4 MaeHTudmkaTop TOproBoii ceccum

add_order_start t Bpems Hayana nprvema 3asiBoK B ayKLMOH OTKPbITUSA

add_order_finish_from t Hauasno nHTepBasia BpeMeHM, B Te4EHME KOTOPOro NPOU30AAET NpekpaLLle-
HWe npremMa 3asiBOK B ayKLVOH OTKPbITUSA

add_order_finish_till t KoHeL, nHTepBana BpeMeHW, B TeUEHME KOTOPOro NPOU30MAET npekpaLlle-
HWe nprieMa 3asBOK B ayKLVOH OTKPbITUSA

synchro_event_id_start i4 MaeHTudmkaTop cMHxpocobbiTus "discrete_auction_add_order_started”

synchro_event_id_finish i4 MaeHTudmkatop cuHxpocobbiTua "discrete_auction_add_order_finished"

4.15.1.30. Ta6nuua discrete_auction_base_contract: Ba3oBble KOHTPaKTbl, HA3HAYUE€HHbIE B ayKLUUOH OTKPbITUA

Ta6n. 70. Nona Taénuybl discrete_auction_base_contract

Mone Tun OnucaHvne

repllD i8 CnyxebHoe nose nogcucTeMbl penmkawmm
replRev i8 CnyxebHoe none noAcucTeMbl penkaumm
replAct i8 CnyxebHoe none nogcucTembl penkaumm
discrete_auction_id i8 MaeHTudmkaTop ayKumoHa oTKpbITUA
base_contract_id i4 UncnoBoii naeHTudmkaTop 6a3oBoro KOHTpakTa
base_contract_code c25 Kop, 6a30BOro KOHTpakTa.

4.15.1.31. Ta6nuya session: MiHhopmaLusa o TOproeBoii ceccum

Ta6nuua coaepXuT MHCHOPMALIMIo O PACIUCaHUM CECCUiA.

Ta6n. 71. Nona Ta6nuybl session

Mone Tun OnucaHve

repllD i8 CnyxebHoe none noAcucTembl penkaumm

replRev i8 CnyxebHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe none nogcucTeMbl pennkaumm

sess_id i4 MaeHTudmkaTop TOprosoii ceccum

begin t Bpewms Havana

end t Bpems okoH4aHuA

state i4 CocTosiHne ceccuu

inter_cl_begin t Bpems Havyana npoMeXyTO4YHOro KAMpuHra

inter_cl_end t Bpems OKOHYaHWs1 MPOMEXYTOYHOTO KMpUHra

inter_cl_state i4 CoCTOsIHME MPOMEXYTOUYHOTO KIMPUHra

eve_on i1 Mpu3Hak Toro, YTo AONONHUTENbHASA BEYEPHSASA ceccus byaeT NpoBOAUTLCA
eve_begin t Bpems Havana AononHUTeNbHON BeyepHeii ceccum

eve_end t Bpems okoH4aHWs AONOMHWUTENLHON BeYepHeit ceccum

mon_on i1 Mpu3Hak Toro, 4To AONOMHUTENbHASA YTPEeHHAS ceccusi ByaeT NPOBOANTLCA
mon_begin t Bpems Hauana A0oNosHNTENBHON YyTPEeHHEeR ceccnmn

mon_end t Bpems OKOHYaHWs AONOMHUTENLHON YTPEHHEl ceccum
pos_transfer_begin t Hauano nHTepsana nepeHoca no3numii

pos_transfer_end t KoHeL, nHTepBana nepeHoca no3vuuii
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MpumeyaHus:

« MMons pos_transfer_begin u pos_transfer_end 0603HauaioT nepuoj Bo Bpems TOProBoii ceccuu, B TeUeHUe KOTOPOro AeiCTBYeT 0cobblii
PEXMM 3aK/IHOUEHUS CAE/OK N0 UHCTPYMEHTY C NOCTABKOI B TeKyLLMii TOProBbIii AeHb. Bo Bpems AeiCTBUSA JaHHOMO pexvma 3anpeLLeHbl
BCe 3asiBKV N0 YKa3aHHOMY WHCTPYMEHTY, 3@ UCK/IIOUEHUEM af|peCHbIX 3asiBOK BHYTPU OfHOl P®.

 [Mone state MOXeT NpUHUMATL CreayloLmne 3Ha4YeHns:

0 Ceccua HasHayeHa. Henb3sA cTaBUTb 3as9BKW, HO MOXHO yAaATb.

1 Ceccusa nget. MOXHO CTaBuTb U yaanaTb 3asBKU.

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

3 Ceccus NpUHYAMTENLHO 3aBepLleHa. Hemb3s CTaBuTb U yaansTh 3asBKu.

4 Ceccusa 3aBeplLUeHa no BpeMeHW. Hemnb3s cTaBuTb N yaanaTh 3adBKU.

* lMone inter_cl_state BbigaeTcs (N0 6UTOBO):

0x0

0x01

0x02

0x04

0x08

0x10

HeonpeaeneH. MOXHO CTaBUTb U yAANsATb 3asiBKM.

ByayLuumii Ha cerofiHsl. MOXHO CTaBUTb U yaansTh 3asBKu.

OTMeHeH. MOXHO CTaBUTb U YAANSAThL 3asBKU.

TekyLUuiA, T.e. UAET, HUYEro HeMb3s. Henb3s CTaBUTL U yaaNnsTh 3asBKu.

TekyLuid, T.e. naeT (No BpeMeHu), HO (DAKTUUECKM 3aBEPLUEH U Y)XXe MOXHO BbIKaYMBATLCS, CHAMATbL 3asiBKU. Hefnb3s cTaBuTh
3asBKM, HO MOXHO YAQNsATb.

YcneLHo 3aBepLUeH (B T.4. 1 N0 BpeMeHw). MOXHO CTaBUTb U yAaNnsTh 3asBKM.

4.15.1.32. Ta6nuya brokers_base_contracts_params: MHguBngyanbHblii KoachchpuuneHT FO B paspese 6a30BOro

KOHTpakTa u bd

Ta6n. 72. Nona ta6nuubl brokers_base_contracts_params

Mone Tun OnucaHve

repllD i8 Cnyxe6bHoe none nNoAcucTeMbl pensimkaumm

replRev i8 CnyxebHoe nose nogcucTembl penkaumm

replAct i8 CnyxebHoe none nogcMcTeMbl penkaumm

broker_code c4 Kog B®

base_contract_code c25 Kog, 6a30BOro KoHTpakTa

coeff_im d16.5 KoadpchumeHT MO no 6a30BOMY KOHTPaKTY A4J151 BCEX KNIMEHTOB AaHHOI BO.
ByfeT NpUMEHeH B BEHEPHWIA KNIMPUHT.

4.15.1.33. Ta6nuya sys_events: Ta6nuya coobITUiA

Ta6n. 73. NMona Tabnuubl sys_events

Mone Tun OnucaHve

repllD i8 CnyxebHoe none noAcucTembl penkaumm
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:

¢ Bo3MOXHble TuMbl COOLITUIA

event_type =1

message = "session_data_ready"
3akKoH4eHa 3arpyska fjaHHbIX U3 KIMPUHIOBO CUCTEMbI B TOPTOBYIO Nepes Ha4yasioM HOBO TOProBoOii ceccun

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

event_type = 4

message = "intraday_clearing_started"

Hauano npomkavpuHra

event_type =5

message = "clearing_started"

Hauano ocHOBHOIO K/IMpUHra

event_type = 6

message = "extension_of _limits_finished"
Pa3fBmkka NMMUTOB 3aKOHYeHa

event_type =8

message = "broker_recalc_finished"

[leHexHble cpeAcTBa nocsie NPOMK/MPYIHIA NepecUnTaHbl
event_type = 23

message = "discrete_auction_add_order_started"
Hauano nprmema 3asiBOK B ayKLWOH OTKPbITUSI
event_type = 24

message = "discrete_auction_add_order_finished"
OKOHYaHWe npmema 3asiBOK B ayKLMOH OTKPbITUSI

4.16. Notok FORTS_MISCINFO_REPL - lononHuTtesibHas crnpaBo4vHasi UH-
chopmanus (Type=l)
4.16.1. Cxema gaHHbIX
Ta6nnup:
« volat_coeff - Ta6nmua ¢ ko3thpnLMeHTaM1 BONATULHOCTH
4.16.1.1. Ta6nuua volat_coeff: Tabnuya ¢ koachurumeHTamm BoNaTUIbHOCTU

Ta6n. 74. Nona Ta6nuybl volat_coeff

Mone Tun OnucaHune

repliD i8 CnyxebHoe nosne nogcucTeMbl penmkalmm

replRev i8 CnyxebHoe nose nogcucTeMbl penmkawmm

replAct i8 CnyxebHoe none nogcucTembl penkaumm
option_series_id i4 MaeHTndmKaTop ONLMOHHOWN cepun

a d16.10 KoadhchumeHT A napameTpuyeckoii KpMBoli BONaTUbHOCTH
b d16.10 KoadpchuumeHT B napameTpuyeckoli KpUBoi BONaTUIbHOCTH
c d16.10 KoadpchuumeHT C napamMeTpryecKoil KpuBoii BONaTuibHOCTH
d d16.10 KoadpchuumeHT D napameTpryecKoin KpuBoi BONaTUbHOCTH
e d16.10 KoadhcpumeHT E napameTpuyeckoii KprMBoli BONaTubHOCTH
S d16.10 KoadpchuumeHT S napameTpuyeckoli KpUBoi BONaTUIbLHOCTH

4.17. Notok FORTS_MM_REPL - NHopmaumsa 06 obs3atenscteax MM
(Type=l)
4.17.1. Cxema gaHHbIX

Tabnuup!:

« mm_agreement_filter - Ta6nuua ¢ HOMepamu 1 TUMamm1 JOrOBOPOB Ha OKa3aH1e MapKeT-MeNKepCKuX YCryr

« fut_MM_info - O6s3aTenscT8a MM no dhbloyepcam

« opt_MM_info - O6s3aTenscTBa MM Mo ONLUMOHaM

» cs_mm_rule - Tabnmua c MHCTPYMEHTaMU AN1sl NepecyeTa LeHTpasIbHOro cTpaiika
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4.17.1.1. Ta6nuuya mm_agreement_filter: Ta6nuua c Homepamu u TMNamMmn JOroBOPOB HA OKasaHWe MapKeT-Mei-
KePCKUX ycnyr

Ta6n. 75. NMona Ta6nuubl mm_agreement_filter

Mone Tun OnucaHune

repliD i8 Cnyxe6bHoe none noAcucTeMbl penkaumm
replRev i8 CnyxebHoe nosie NoacuUcTeMbl penmkaumm
replAct i8 CnyxebHoe none nofc1cTeMbl peninkaumm
agmt_id i4 MaeHTudmkatop forosopa

is_fut i1 Tun o6si3aTenscTBa

agreement c50 Homep porosopa

client_code c7 Kog, knneHTa

4.17.1.2. Ta6nuuya fut_MM_info: O6a3arensctBa MM no chbtouepcam

Ta6n. 76. MNonsa ta6nuubl fut_MM_info

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTembl penkaumm

replRev i8 CnyxebHoe none nogcMcTeMbl penkaumm

replAct i8 CnyxebHoe nosne nogcucTeMbl penmkalmm

isin_id i4 YHVKasbHbIN YACIOBOW UAEHTUUNKATOP NHCTPYMEHTA

sess_id i4 MaeHTndmkaTop TOproBoii ceccum

spread d16.5 Cnpep B nyHKTax

price_edge_sell d16.5 LleHa xyfLueit 3asBK/ Ha NPOAaxy, BowleALleli B cnpes,

xamount_sells i8 KonnuectBo KOHTPaKTOB B 3asBKax Ha NMpoAaxy, BXOAALLMX B Cripes
price_edge_buy d16.5 LleHa xygaLuei 3asBK/ Ha MOKYMKy, BOLleALlen B cnpeq,

xamount_buys i8 KonnuyectBo KOHTPAKTOB B 3asiBKax Ha MOKYMKyY, BXOASALWMX B cnpes
mm_spread d16.5 Cnpeg no fgorosopy

Xmm_amount i8 KonnuecTtso no gorosopy

spread_sign i1 MpusHak: 1 — cnpes He aepxwuTces, 0 — gepxuTcs

amount_sign i1 Mpu3Hak: 1 — KosimyecTBo He aepxutcs, 0 — aepxurca

percent_time d6.2 MpoueHT BbinosiHeHMsA O6sA3aTeNnsCTB

period_start t Hauano nepuoga fevicteusi npasnin MM

period_end t OkoH4aHue nepuoga feicteus npasun MM

client_code c7 Kog knneHTa

active_sign i4 MpusHak: 1 — 3anuck yaaneHa (Ctana He akTuBHa), 0 — akTUBHA
agmt_id i4 MpaeHTndomkaTop obazarensctea MM

fulfil_min d6.2 MpOLEHT MUHUMAsIBHOTO UCMOSTHEHUS 06513aTeNIbCTB 3a TOProBYH CECCUID
fulfil_partial d6.2 [MpPOLEHT YaCTUYHOTO NCMOMHEHN 06A3aTeNbCTB 3a TOProByH CECCUID
fulfil_total d6.2 [MpoLEHT NOAHOTO UCMONHEHNS 06A3aTeNbCTB 3a TOProByHO CECCUID
is_fulfil_min i1 Mpy3HaK MUHUMAa/IbHOTO UCMOSTHEHNS 06S13aTeNbCTB B TEKYLLMIA MOMEHT
is_fulfil_partial i1 Mpu3HaK YacTUYHOIO UCMOTHEHNS 06513aTENbCTB B TEKYLLMIA MOMEHT
is_fulfil_total i1 Mpy3HaK NOAHOrO NCNOMHEHNSA 06A3aTENbCTB B TEKYLLUMI MOMEHT
is_rf i1 Mpu3Hak 06a3aTeNbCTBA pacyeTHOW hupMbl

id_group i4 MaeHTudmkaTop MapkeT-MeliKepcKoli CBA3KM

MpumeyaHus: B Tabnuue fut MM_info notoka FORTS_MM_REPL TpaHcnnpyoTcs 06s13aTenbCTBa MapkeT-MeinkepoB ¢ AeTanm3aumen 1o
CEMU3HAYHOIO K/IMEHTCKOTO KoZa.

4.17.1.3. Ta6nuuya opt_MM_info: O6a3arenbctBa MM no onuynMoHam

Ta6n. 77. NMona tTaénuubl opt_ MM_info

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

isin_id i4 YHVKa/TbHbIN YACIOBOW UAEHTUNKATOP NHCTPYMEHTa

sess_id i4 M aeHTudmkaTop TOproBoi ceccum

spread d16.5 Cnpep B NyHKTax

price_edge_sell d16.5 LleHa xyfLueit 3asBK/ Ha NPoAaxy, BolleALleli B crnipes,
xamount_sells i8 KonnuectBo KOHTPaKTOB B 3asiBKax Ha NMPoAaxy, BXOAALLMX B Cripes
price_edge_buy d16.5 LleHa xygLieli 3asaBKu Ha NOKYMNKY, BOWeALLEen B cnpes

xamount_buys i8 Konnyectso KOHTPAKTOB B 3asiBKax Ha MOKYMKY, BXOAALWWMX B cnpes
mm_spread d16.5 Cnpef no gorosopy

Xmm_amount i8 Konnuectso no gorosopy

spread_sign i1 MpusHak: 1 — cnpeg He gepxutcs, 0 — gepxuTcs

amount_sign i1 Mpu3Hak: 1 — KosimyecTBo He aepxutcs, 0 — aepxurca

percent_time d6.2 MpoueHT BbinosiHeHMA O6sA3aTeNsLCTB

period_start t Hauano nepuoga fevicteust npasnn MM

period_end t OkoHYaHue nepuoga gelictensa npasun MM

client_code c7 Kog, knneHTa

cstrike_offset d16.5 CwMeLLeHMe OT LieHTpasbHOro cTpaiika

active_sign i4 Mpu3Hak: 1 — 3anuck yganeHa (Ctasia He akTuBHa), 0 — akTUBHa
agmt_id i4 MaeHTndmkatop o6si3atensctea MM

fulfil_min d6.2 MpoLEHT MUHUMAsIBHOTO UCMOSTHEHNA 06513aTeNbCTB 3a TOPrOBYHO CECCUID
fulfil_partial d6.2 [MpOoLEHT YaCTUYHOTO NCMOMHEHNS 06A3aTeNbCTB 3a TOProByH CECCUID
fulfil_total d6.2 [MpoueHT NOMHOro NCNOMHEHNS 0653aTe/IbCTB 3a TOProBY CECCUIO
is_fulfil_min i1 Mpu3HaK MUHMMa/ILHOTO UCMOMTHEHNST 06A3aTeNbCTB B TEKYLLMIA MOMEHT
is_fulfil_partial i1 MpW3HaK YaCTUYHOTO NCNOMHEHNS 06513aTENBLCTB B TEKYLLMA MOMEHT
is_fulfil_total i1 Mpu3HaK NOMHOro NCNOMHEHUS! 0643aTeNbCTB B TEKYLLMI MOMEHT
is_rf i1 Mpu3Hak 06a3aTenLCTBA pacyeTHOW hupMbl

id_group i4 MaeHTndmkaTop MapKeT-MeikepCKoi CBA3KN

Mpumeyanus: B Tabnuue opt_MM_info notoka FORTS_MM_REPL TpaHciupytoTcs 06s3aTenibcTBa MapkeT-MelikepoB ¢ AeTanusauyeii 1o
CeMV3HaYHOro K/IMEHTCKOro KoAa.

4.17.1.4. Ta6nuua cs_mm_rule: Taénuuya c MHCTpyMeHTaMu AJ1s1 NepecyeTa LLeHTPa/IbHOTo cTpaiika

Ta6n. 78. Monsa Ta6nuubl cs_mm_rule

Mone Tun OnucaHvne

repllD i8 CnyxebHoe nose nogcucTeMsl penmkawmm
replRev i8 CnyxebHoe none nogcucTembl penkaumm
replAct i8 CnyxebHoe none nogcucTembl penmkaumm
sess_id i4 MaeHTudhmkaTop TOprosoii ceccum
client_code c4 Ko knneHTa

option_series_id i4 MaeHTudmKaTop ONLMOHHO cepun

4.18. NMNotok FORTS_CLR_REPL - KnupuHrosasa nHopmauma (Type=AR)

4.18.1. Cxema gaHHbIX
Tabnmupl:
* money_clearing - KnueHTckune feHbrv B KNMpUHre
¢ clr_rate - Kypcbl Ba/1HOT U MHAEKCOB
« fut_pos - iHchopmauus 0 NO3MLMOHHOM COCTOSIHAN HA MOMEHT BEYEPHETO KMpKHra no ghblovepcam

 opt_pos - MHhopmaLysi 0 NO3ULMOHHOM COCTOSIHUM HA MOMEHT BEYEPHETO K/IMPUHTa No onuyoHam
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fut_sess_settl - PacueTHble LeHbl N0 dbloyepcam
opt_sess_settl - PacyeTHble LieHbl M0 ONLMOHaM
pledge_details - Tabnuua getanmsauymn 3a70ros

money_clearing_sa - KnneHTckne geHbrn B KNMpUHre

« fut_pos_sa - iHhopmaLysi 0 NO3ULMOHHOM COCTOSIHUM PK Ha MOMEHT BEUEPHEro K/IMPUHTa No (hblodepcam

« opt_pos_sa - MHhopmaLysi 0 NO3NULMOHHOM COCTOSIHUM PK Ha MOMEHT BEYEPHETO K/IMPUHTa Mo onuyoHamM

» option_series_settl - PacueTHble LieHbl N0 ONLUMOHHLIM Cepusiv

¢ sys_events - Tabnmua co6bITUiA

4.18.1.1. Ta6nuuya money_clearing: KnneHTtckue geHbrn B KNMpuHre

Ta6n. 79. Nona Ta6nuubl money_clearing

Mone Tun OnucaHne

repliD i8 CnyxebHoe nose noacucTeMbl penmkaymm

replRev i8 CnyxebHoe none nofcucTembl pennkaumm

replAct i8 CnyxebHoe nose nogcucTeMbl penmkalmm

client_code c7 Kop, knuneHTa

asset_type i1 Twun cyeta. 0 - py6nu, 1 - 3anoru.

amount_beg d16.2 [JeHer Ha Hauano gHA

vm d16.2 BapunaunoHHas mMapxa, BK/IYas BapuauvoHHY0 Mapxy fno Mapxupye-
MbIM OMLMoHaM

premium dl6.2 MpemMusi no onumoHam, nosy4YeHHas/cnmcaHHas B BeHEPHWIA KITMPWHT, B ne-
pecuéTe Ha py6nu. Bkntoyaet B ce6s hvHaAHCOBbIV pe3ynbTaT UCNOHEHNS
no3nuMiA No NPeMUasibHbIM ONLMOHAM.

pay d16.2 [BwKeHne no cyety

fee_fut d16.2 dbloyepcHbIli GrpxeBoii coop

fee_opt d16.2 OnuUMOHHbI BrpXxeBoii coop

go dl6.2 CymmapHoe 'O no dbtoyepcam v onumoHam

amount_end d21.2 [leHer Ha KoHeL, gHs

free d22.2 CB060HO CpeAcTB

4.18.1.2. Ta6nuua clr_rate: Kypcbl Ba/1lOT U MHAEKCOB

Ta6n. 80. Monsa Ta6nuubl clr_rate

Mone Tun OnucaHue

repliD i8 CnyxebHoe none nogcucTembl penkaumm
replRev i8 CnyxebHoe none nogcucTembl pennkaumm
replAct i8 CnyxebHoe nose nofcucTeMbl pennkawmm

rate d16.5 3HayeHuve nHgekca

moment t MOMEHT hMKCUPOBaHUS 3HaYeHNA

signs i1 Mpr3Hakn, COOTBETCTBYIOLLNE AAHHOMY 3HAYEHWNIO
sess_id i4 MaeHTudmkaTop TOproeoii ceccum

rate_id i4 MaeHTudmkarop Kypca

4.18.1.3. Ta6nuua fut_pos: NHchopmayusa o NO3MLUMOHHOM COCTOSAHUM HA MOMEHT BeYEpPHEro KJimpuHra no bto-

yepcam

Ta6n. 81. NMonsa Ta6nuubl fut_pos

Mone Tun Onucaxne

repliD i8 CnyxebHoe none nogcucTeMbl penkaumm

replRev i8 CnyxebHoe nosne nogcucTeMbl penmkalmm

replAct i8 Cnyxe6bHoe none nofAcucTemMbl pennkawumm

isin_id i4 YHVKa/TbHbIN YACTOBOW UAEHTUNKATOP NHCTPYMEHTa
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Mone Tun OnucaHune
sess_id i4 MaeHTudhmkaTop TOprosoii ceccum
isin c25 CVMBO/IbHbIN KO MHCTPYMEHTA
client_code c7 Kop knuneHTa
account_type i1 Twun cyeta (0 - PO; 1 - B®; 2 - KIMEHT).
Xxpos_beg i8 Mo3numsa Ha Havyano aHA
xpos_end i8 Mo3numsa Ha KoHew, oHA
vm dl6.2 CymmapHass BM no ntoram OCHOBHOTO KAMPWHra AN KiveHTa/upMbl 1
MHCTpYyMeHTa
fee d16.2 CymmapHbIii c6op s KNnneHTa/dpMbl U MHCTPYMEHTA
accum_go d16.2 HakonneHHsbIi M
fee_ex d16.2 BupxeBsoii c6op
fee_cc d16.2 KnupuHroBbliii cb6op
pos_exec d11.0 KonmyecTBO UCMOMHEHHBIX MO3ULMIA
charge_exec d16.2 C60p 3a ucnonHeHne
sbor_nosys d16.2 Cymma 6mpxeBoro cbopa/cbopa pacyeTHOl opraHvM3auuM 1 KOMUCCUOH-

HOro BO3HarpaxaeHns K/MpuHroBoro LieHTpa 3a BHECUCTEMHbIE CAENKU
(py6.)

4.18.1.4. Ta6nuua opt_pos: NiHdopmayma o NO3ULUOHHOM COCTOAHMN HA MOMEHT BEUEPHErO K/IMPUHIra no onuu-

OHam

Ta6n. 82. Mona Tabnuubl opt_pos

Mone Tun OnucaHune

repliD i8 CnyxebHoe nose nogcucTembl penkaumm

replRev i8 CnyxebHoe none nofcucTeMbl pennkaumm

replAct i8 CnyxebHoe nose nogcucTeMbl penmkawmm

isin_id i4 YHVKasbHbIN YAC/TOBOW UAEHTUUNKATOP NHCTPYMEHTA

sess_id i4 MaeHTndmkaTop TOprosBoii ceccum

isin c25 CUMBO/IbHBI KOL, UIHCTPYMEHTA

client_code c7 Kofa knueHTa

account_type i1 Tun cyeta (0 - PP; 1 - B®; 2 - K/IMEHT).

xpos_beg i8 Mo3numsa Ha Havyano gHsA

xpos_end i8 Mo3numa Ha KoHew, AHA

vm d16.2 CymmapHas BM no utoram OCHOBHOIO KAWPWHIa A5 KNneHTa/chmpmbl v
MHCTpyMeHTa. PaBHo cymme noneii VAR_MARG_P 1 VAR_MARG_D

fee d16.2 CyMMapHbIii c6op A1 knneHTa/chMpmbl U MHCTpyMeHTa. CoBnagaet ¢ no-
nem SBOR 3 oT4eTOB

fee_ex d16.2 BuipxeBsoii c6op

fee_cc d16.2 KnupwuHrosblli c6op

pos_exec d11.0 KonnuyecTBo MCNOMHEHHbIX NO3ULIKIA

charge_exec d16.2 C60op 3a ucnosiHeHne

sbor_nosys d16.2 Cymma 6upxeBoro cbopa/cbopa pacyeTHOl opraHvM3auuy 1 KOMUCCUOH-
HOro BO3HarpaxgeHus KAMpuHroBoro LieHTpa 3a BHECUCTEMHble CAENKU
(py6.)

premium d26.2 Py6neBas npemusi No ONUMOHY, NoslyYeHHas/cnucaHHas B BeUepHUiA Kiu-
pUWHT. BkntoyaeT B ce6s1 (PUHAHCOBbLIN pe3ynbTar UCNOMHEHWS MO3ULUN.

premium_in_settl_currency d26.2 BasiloTHast NpemMust No OnuUMoHy, NoslyYeHHas/cnncaHHas B BeHEpHWiA K-

pUHT. BktouaeT B cebsl (pyHAHCOBbIV pe3ynsTaT UCNOMHEHVS NO3ULMK.

4.18.1.5. Ta6nuua fut_sess_settl: PacueTHble LeHbl N0 hblouepcam

Ta6n. 83. Mona ta6nuybl fut_sess_settl

Mone

Tun

OnucaHue

repliD

i8

Cny)KeﬁHoe nosie noaAcucTeMbl penmkalmn
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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

date_clr t [ata knupuHra

isin c25 CUMBO/IbHBI KOL, UIHCTPYMEHTA

isin_id i4 YHVKasbHbIN YAC/IOBOW UAEHTUUKATOP NHCTPYMEHTA

settl_price d16.5 PacueTHas ueHa

swap_rate d16.5 CrtaBka (hoHAMPOBaHMS NPU OTKNOHEHWM LUEHbl KOHTPakTa OT UeHbl BA
60/bLUe 3ajaHHOI0 Ha KOHTPaKTe YPOBHs (a1a BP)

index_div di8.4 OunBnaeHaHasa nonpaska ansa B® Ha nHaekc

4.18.1.6. Ta6nuua opt_sess_settl: PacueTHble LeHbI MO ONLMOHaM

Ta6n. 84. Nona tTa6nuubl opt_sess_settl

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTembl penkaumm

replRev i8 CnyxebHoe none nogcucTembl pennkaumm

replAct i8 CnyxebHoe nose nofcucTeMbl pennkawmm

sess_id i4 MaeHTudbmkaTop TOpProBoii ceccum

date_clr t [Jata knupuHra

isin c25 CVMBO/IbHbIN KO, UIHCTPYMEHTA

isin_id i4 YHUWKa/IbHbI YNCI0BOI MAEHTUIMKATOP MHCTPYMEHTa
volat d16.5 BonatunibHOCTb onuuoHa

theor_price d16.5 TeopeTnyeckas LeHa onuuoHa

4.18.1.7. Ta6nuua pledge_details: Ta6nuua getanusauyum 3asioros

Ta6n. 85. NMons ta6nuubl pledge_details

Mone Tun OnucaHune

repllD i8 CnyxebHoe nosne nogcucTeMbl penmkalmm

replRev i8 Cnyxe6bHoe none noAcucTeMbl penkaumm

replAct i8 CnyxebHoe none nogcucTeMbl penmkaumm

client_code c7 Kog knneHTa

pledge_name c10 Kop nHoCTpaHHO BantoThl MW LIEHHOW Bymaru

xamount_beg d26.2 KonnuecTtBo LieHHbIX Gymar uav MHOCTPaHHOW BaUTHOThl HA HaYano ceccum

xpay d26.2 CymMMma BBOA0B-BbIBOAOB B LUTYKax LEHHbIX 6ymMar vy MHOCTPaHHOM Ba-
NIoThI

xamount d26.2 KonnuyecTtso LeHHbIX Bymar uamM MHOCTPaHHON BaslloTbl HA TeKyLuii Mo-
MEHT

rate d16.5 OueHOoYHasa CTOMMOCTb eMHULLbI MHOCTPAHHOW BasltoThbl AN OfHOW LiEH-
Hoi1 Bymaru B py6nsx Po®

xamount_beg_money d26.2 KonnuecTtBo LeHHbIX Bymar nim MHOCTPaHHOM BaoTbl HA Ha4Yaslo ceccum
B pybnsx P

Xpay_money d26.2 CymMMma BBOA0B-BbIBOAOB B LUTYKax LEHHbIX 6ymMar vy MHOCTPaHHOM Ba-
NOTbI B py6nsix PO

xamount_money d26.2 KonnuyecTtBo LeHHbIX Bymar uavM MHOCTPaHHON BaslloTbl HA TeKyLuii Mo-
MEHT B py6nisix P®

Mpumeyanus:

« lMone amount_money - KofiM4ecTBO LiEHHbIX Bymar uan MHOCTPaHHOW BasltoTbl Ha TeKyLLuiA MOMeHT (B py6nsax P®) (paccuutbiBaetcs
KaK «amount» * «rate»)

 Mone amount_beg_money - Konn4ecTso LieHHbIX ByMar 1M MHOCTPaHHO BaslloTbl Ha Havasno ceccum (B pybnax P®) (paccumtbiBaeTcs
KaK «amount_beg» * «rate»)
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« Tone pay_money - CyMMa BBOJ0B-BbIBOJ0B B LUTYKaX LIEHHbIX ByMar Ui MHOCTPaHHON BanioTkl (B py6nsix P®) (paccunTbiBaeTcs Kak
«pay» * «rate»)

4.18.1.8. Ta6nuuya money_clearing_sa: KnueHTckue feHbIM B KNIMPUHTe

Ta6n. 86. Mona tabnuubl money_clearing_sa

Mone Tun OnucaHvne

repllD i8 Cnyxe6bHoe none noAcucTemMbl penkaumm

replRev i8 CnyxebHoe nosie noacucTeMbl penmkaumm

replAct i8 CnyxebHoe none nofcucTeMbl pennkaumm

settlement_account cl2 PacueTHbIii Kopg,

asset_type i1 Tun cueta. 0 - py6nu, 1 - 3anoru.

amount_beg d26.2 [leHer Ha Havas10 gHSA

vm d26.2 BapunauvoHHasa mapxa

premium d26.2 MpemMus No onNuMoHaM, NoyYeHHas/CnncaHHas B BeYEPHWIA KIUPWHT, B ne-

pecuéTe Ha py6nu. BknouaeT B cebsl oMHAHCOBBI pe3y/bTar UCTIONHEeHNs!
no3uLuii No NpemMmasbHbIM ONUMOHAM.

pay d26.2 [BwkeHune no cyety

fee_fut d26.2 dboYepCHbIn GupxeBoli coop

fee_opt d26.2 OnuVoHHbI Bupxesoli cbop

go d26.2 CymmapHoe 'O no dbtoyepcam v onumoHam
amount_end d26.2 [eHer Ha KoHel, gHA

free d26.2 CB0604HO cpeacTs

blocked_tax d26.2 CpeficTtBa, 3a6/10KMpOBaHHbIe MO, BbiNaaTy Has10roB.

4.18.1.9. Ta6nuua fut_pos_sa: UHopmaumsa 0 no3anMLMOHHOM cocTosiHUM PK HaA MOMEHT BeuepHero K/iMpuHra no
chbrouepcam

Ta6n. 87. Monsa ta6nuubl fut_pos_sa

Mone Tun Onucaxune

repliD i8 CnyxebHoe none noAcMcTeMbl pennkaumm

replRev i8 CnyxebHoe nosne nogcucTeMbl penmkalmm

replAct i8 Cnyxe6bHoe none noAcucTembl penkaumm

isin_id i4 YHVKa/TbHbIN YACTOBOW UAEHTUMNKATOP NHCTPYMEHTa

sess_id i1 MaeHTndmkaTop TOproBoii ceccum

isin c25 CVMBO/IbHbIN KO MHCTPYMEHTA

settlement_account cl2 PacueTHbIli Kopg,

Xpos_beg i8 Mo3nymsa Ha Havyano gHsA

xpos_end i8 Mo3numsa Ha KoHew, AHA

vm d26.2 CymmapHas BM no utoram OCHOBHOIO KAWPWHIa A8 KNneHTa/chmpmbl v
MHCTPYMEHTA

fee d26.2 CyMMapHbIii c6op ANs kneHTa/drpmbl 1 UIHCTPYMEHTA

fee_ex d26.2 BuipxeBsoii c6op

fee_cc d26.2 KnupuHrossln c6op

pos_exec d11.0 KonnuyecTBo MCNOMHEHHbIX NO3ULIKIA

charge_exec dl6.2 C60op 3a ucnosiHeHne

sbor_nosys d16.2 Cymma 6upxeBoro cbopa/cbopa pacyeTHON opraHvM3auuy 1 KOMUCCUOH-
HOro BO3HarpaxgeHus KAMpuHroBoro LieHTpa 3a BHECUCTEMHble CAENKU
(py6.)

4.18.1.10. Ta6nuuya opt_pos_sa: NHchopmauus 0 NO3MLMOHHOM COCTOAHUM PK Ha MOMEHT BeUepHero KMpuHra
no onuuoHam

Ta6n. 88. MonA Ta6nuubl opt_pos_sa

Mone Tun OnucaHue

repliD i8 CnyxebHoe none nogcucTemMbl penkaumm
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Mone Tun OnucaHune

replRev i8 CnyxebHoe none nofcucTeMbl pennkaumm

replAct i8 CnyxebHoe nose nogcucTeMbl penmkalmm

isin_id i4 YHVKa/TbHbIN YACIOBOW UAEHTUNKATOP NHCTPYMEHTa

sess_id i4 M aeHTudmkaTop TOproBoi ceccum

isin c25 CUMBO/IbHBI KOL, UIHCTPYMEHTA

settlement_account cl2 PacueTHbIli Kopg,

Xpos_beg i8 Mo3nyma Ha Havaso gHA

xpos_end i8 Mo3nyms Ha KoHew, oHs

vm d26.2 CymmMapHas BM no utoram OCHOBHOIO KAWPWHIa ANns KneHta/covpmbl v
MHcTpymeHTa. PaBHo cymme noneit VAR_MARG_P n VAR_MARG_D

fee d26.2 CyMMapHsIii c6op A1 KneHTa/chmpmbl M MHCTpyMeHTa. CoBnagaet ¢ no-
nem SBOR u3 ot4yeToB

fee_ex d26.2 BuipxeBsoii c6op

fee_cc d26.2 KnupurHroseiii c6op

premium d26.2 Py6neBas npemusi No ONLMOHy, NoslyYeHHas/cnucaHHas B BeUepHUiA Kiu-
pUWHT. BkntoyaeT B cebs1 (PUHAHCOBbLIN pe3ynbTar UCNOMHEHWS MO3ULUK.

premium_in_settl_currency d26.2 BasiloTHast NpeMus No OnuUMoHy, NoyYeHHas/CNncaHHas B BeHEpHWiA K-
PUHT. BktoyaeT B ce6s1 (hMHAHCOBBIN pe3ynibTaT UCMOMHEHUS NO3ULMN.

pos_exec d11.0 KonmyecTBO UCMOMHEHHBIX NO3ULMIA

charge_exec d16.2 C60p 3a ucnonHeHne

sbor_nosys d16.2 Cymma 6upxeBoro c6opa/cbopa pacyeTHoOl opraHnsaumm 1 KOMUCCHOH-

HOTO BO3HArpakaeHUsi KNMpUHIOBOro LEHTpa 3a BHECUCTEMHbIE CAE/KN
(py6.)

Ta6n. 89. Monsa Ta6nuubl option_series_settl

4.18.1.11. Ta6nuua option_series_settl: PacueTHble LeHbI N0 OMUUOHHLIM CEpUAM

Mone Tun OnucaHne

repllD i8 Cnyxe6bHoe none nogcucTemMbl penkaumm

replRev i8 CnyxebHoe nosie NoacuUcTeMbl penmkawmm

replAct i8 CnyxebHoe nosne nofcucTeMbl peninkaumm

sess_id i4 MaeHTudmkaTop TOprosoii ceccum

date_clr t [Jata knupuHra

isin c25 CWMBOJIbHbIN KO MHCTPYMEHTa

isin_id i4 YHUWKasIbHbI YNCI0BOI MAEHTUIMKATOP MHCTPYMEHTa

underlying_price d16.5 TekyLLas LeHa CnoT UHCTPYMEHTA, a B IeHb 3KCnupauum - LeHa Huxene-
Xallero akTuea, OTHOCUTENbHO KOTOPO ByAyT NCNOMHEHbI ONUMOHbI (MO-
[POGHOCTK CM. B COOTBETCTBYHOLLEN CneLyduKaLum KOHTPaKTa)

lot_coefficient i4 KoadpchuumeHT, ykasbiBawowmii Ha 06bEM 6a30BOr0 akTuBa B KOTUPOBKE

KOHTpakTa 1 cTpaiikax onLUMoHHOI cepum

4.18.1.12. Ta6nuuya sys_events: Ta6nuya coobITUiA

Ta6n. 90. Monsa Ta6bnuubl sys_events

Mone Tun OnucaHue

repliD i8 CnyxebHoe nosne nofAcucTeMbl peninkaumm
replRev i8 CnyxebHoe nose nogcucTeMbl penmkalmm
replAct i8 CnyxebHoe none noAcucTembl penkaumm
event_id i8 YHVKasTbHbIN MAEHTUMKATOP COObITMA
sess_id i4 Homep ceccun

event_type i4 Tun cobbITuA

message c64 OnuncaHue cobbITus

MpumeyaHus:
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» B0O3MOXHbIe TWMbl COGLITHIA:
event_type =3

message = "clearing_data_ready"
[oTOBbI AaHHble NMocsie OCHOBHOIO K/IMPUHra

4.19. Notok RTS_INDEX_REPL - bupxeBble nigekcol (Type=R)

4.19.1. Cxema gaHHbIX
Tabnuubl:
¢ rts_index - Tabnuua NHAEKCOB

4.19.1.1. Ta6nuua rts_index: Ta6nuua nHaekcos
Tabnuua cofepXnT AaHHbIe 0 3HAYEHUSIX BUPXKEBbIX NHAEKCOB.

Ta6n. 91. Nona Taénuybl rts_index

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTeMbl penkaumm

replRev i8 CnyxebHoe none nogcucTeMbl penkaumm

replAct i8 CnyxebHoe nose nogcucTeMbl penmkalmm

name c25 Vmsa nHaekca

moment t MomeHT nocnegHero pacyeta

usd_rate d10.4 [ns nHgekcoB, B KOTOPbIX YUYNTbIBAKOTCS Kak pybneBble, Tak U fon1apo-
Bbl€ LieHbl MHCTPYMEHTOB — Kypc py6nsi K fonapy, MCnonb30BaBLUMACa AN
pacyeta

cap di8.4 KanuTtanusaums 6ymar, BXOASALWNX B UHAEKC

volume di8.4 O6BLEM CAENOK, BXOAALLMX B UHAEKC

value_highprec d18.6 3HaueHve nHAeKca (3HaYeHne BbICOKOW TOYHOCTM, 6 3HAKOB nocsie 3ans-
TOWA)

prev_close_value_highprec d18.6 3HauyeHne MHOEKCA Ha 3aKpbiTve NpeablayLleli TOproBoi ceccum (3Hade-
HVe BbICOKOW TOYHOCTY, 6 3HAKOB Noc/e 3ansToin).

open_value_highprec d18.6 3HaueHne NHAEeKca Ha OTKPbITUE TEKYLLEV TOProBoiA ceccum (3Ha4YeHMe Bbl-
COKOIi TOYHOCTK, 6 3HAKOB NOc/e 3ansToi).

max_value_highprec d18.6 MakcrmasibHOe 3HaYeHne NHAEeKCa B TeUeHNe TekyLLell TOProBoi ceccum
(3HayYeHne BbICOKOI TOYHOCTK, 6 3HAKOB Nocse 3ansToi).

min_value_highprec d18.6 MuHMMasIbHOE 3HaYeHVe MHAeKca B TeYeHue TeKyLleil TOproBoi ceccum
(3HaueHne BbICOKOI TOYHOCTHW, 6 3HAKOB MOC/e 3ansaToNn).

4.20. NMotok FORTS_VM_REPL - BapnayunoHHasa mapxa n npemus (Type=I)

4.20.1. Cxema gaHHbIX
Tabnmupl:
« fut_vm - BapuaunoHHas Mapxa rno goblouepcam B paspese nosvuuii KIMeHToB
* opt_vm - BapraumoHHasa mapxa 1 npemusi no onuMoHam B paspese No3nLuii KTMEHTOB
« fut_vm_sa - BapnauunoHHas mapxa no cbtodepcam B paspese nosuuuii PK
* opt_vm_sa - BapuaunoHHas mMapxa 1 npeMusi no onuuMoHam B paspese nosuuumii PK
* sys_events - Tabnuua cobbITui
4.20.1.1. Ta6nuua fut_vm: BapuauymoHHas mapxa no ¢blouepcam B paspese No3nLuii KJIMEHTOB

Ta6n. 92. Nonsa tTaénuybl fut_vm

Mone Tun OnucaHune

repllD i8 CnyxebHoe nose nogcucTeMbl penmkalmm
replRev i8 CnyxebHoe nose nogcucTeMbl penimkawmm
replAct i8 CnyxebHoe none nogcucTemMbl penkaumm
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Mone Tun OnucaHune
isin_id i4 YHUWKasIbHbI YNCI0BOI MAEHTUIMKATOP MHCTPYMEHTa
sess_id i4 MaeHTudmkaTop TOproBoii ceccum
client_code c7 Kop knuneHTa
vm d16.5 HakonneHHas rno caenkam BapraLMoHHas mapxa, paccumtaHHas no Teky-
el pbIHOYHOM LieHe

4.20.1.2. Ta6nuua opt_vm: BapmnaynoHHas Mmapxa 1 npeMusa no onyuoHam B paspese No3nuuii KIMeHTOB

Ta6n. 93. Monsa Taénuubl opt_vm

Mone Tun OnucaHvne

repllD i8 CnyxebHoe nose nogcucTeMbl penmkalmm

replRev i8 Cnyxe6bHoe none nogcucTemMbl penkaumm

replAct i8 CnyxebHoe nosie NoacuUcTeMbl penmkaymm

isin_id i4 YHWKasIbHbI YNCI0BOIN MAEHTUIMKATOP MHCTPYMEHTa

sess_id i4 MaeHTudmkaTop TOproeoii ceccum

client_code c7 Kop, knuneHTa

vm d16.5 HakonneHHas no caenkam BapuaLlyioHHas Mapxa no MapxupyembiM or-
LiMOHaM, paccunTaHHas no TekyLlein poIHOYHON LieHe

premium d26.2 HakonneHHas no cgenkam npemus no npeMuasibHbIM onuuoHam, nogie-
Xawasi K ynnare B 6nvkaiiwnii MK/BK, B nepecueTe Ha py6nu. He Bkto-
yaeT B ce6 (hMHAHCOBBIV pe3ynbTaT UCMOHEHUS NO3NLWN.

premium_in_settl_currency d26.2 HakonneHHast no caenkam npemvs No nNpemuasibHbIM oOnuyoHam, noane-
Xauas kK ynnate B 6nunxaiimii MK/BK, B BantoTe pacyeToB. He BkovaeT
B ce65 (hMHAHCOBBIV pe3ynbTaT MCNOMHEHNS NO3NLUN.

4.20.1.3. Ta6nuya fut_vm_sa: BapuaunoHHaa mapxa no pbtouepcam B paspese nosuuymii PK

Ta6n. 94. Nona tTa6nuybl fut_vm_sa

Mone Tun OnucaHne

repliD i8 CnyxebHoe none nogcucTembl penkaumm

replRev i8 CnyxebHoe none noAcMcTeMbl pennkaumm

replAct i8 CnyxebHoe nosne nogcucTeMbl pensmkalmm

isin_id i4 YHVKasbHbIN YAC/IOBOW UAEHTUUNKATOP NHCTPYMEHTA

sess_id i4 MaeHTndmkaTop TOproBoii ceccum

settlement_account cl2 PacueTHbIli Kog,

vm d26.2 HakonneHHas no caenkam BapuaLMoHHas Mapxa, paccumTtaHHas no Teky-
el pbIHOYHOM LieHe

4.20.1.4. Ta6nuya opt_vm_sa: BapuaynoHHasa Mmapxxa n npeMmusi No onuyuoHam B paspese nosuyuii PK

Ta6n. 95. Mona Ta6nuybl opt_vm_sa

Mone Tun OnucaHne

repliD i8 CnyxebHoe none nogcucTeMbl penkaumm

replRev i8 CnyxebHoe none nogcMcTeMbl penmkaumm

replAct i8 CnyxebHoe nose noacucTeMbl penmkalmm

isin_id i4 YHVKasIbHbIN YACOBOW UAEHTUMUKATOP NHCTPYMEHTA

sess_id i4 MaeHTndmkaTop TOproBoii ceccum

settlement_account cl2 PacueTHbIli Kog,

vm d26.2 HakonneHHasi no caenkam BapualyoHHas MapXxa no MapxupyembiM on-
LiMoOHaM, paccunTaHHas no TekyLuei pbIHOYHON LieHe

premium d26.2 HakonneHHas no cgenkam npemvs No npemuasibHbIM OnuyoHam, nognie-
Xauas k ynnare B 6nvxaiiwnii MK/BK, B nepecuyeTe Ha py6nu. He Bkto-
yaeT B ce6a (hMHAHCOBBIV pe3ynbTaT UCMOHEHUA NO3NLWN.

premium_in_settl_currency d26.2 HakonneHHas no cgenkam npemvs no npemuasibHbIM OnuyoHam, nogse-

Xawas k ynnare B 6nnxaviwmii MK/BK, B BantoTe pacyetoB. He BkovaeT
B ce6s1 (hMHAHCOBBIV pe3ynbTar UCMOMHEHNS NO3ULUN.
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4.20.1.5. Ta6nuuya sys_events: Ta6nuya coobITUiA

Ta6n. 96. NMona Ta6nuubl sys_events

Mone Tun OnucaHvne

repliD i8 CnyxebHoe nose nogcucTeMbl penmkalmm
replRev i8 Cnyxe6bHoe none noAcucTembl penkaumm
replAct i8 CnyxebHoe nose nogcucTembl penkaumm
event_id i8 YHUWKasbHbI naeHTUrKaTop cobbITUS
sess_id i4 Homep ceccumn

event_type i4 Tun cobbITus

message c64 OnucaHune cobbITUSA

MpumeyaHus:

¢ B03MOXHble TUMbI COBbLITUIA

event_type=1

message = "session_data_ready"

3aKkoHYeHa 3arpy3ka AaHHbIX U3 K/IMPUHTOBOV CUCTEMbI B TOPIOBYIO Nepes, HauasioM HOBOVi TOProBoii ceccum

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

event_type =4
message = "intraday_clearing_started"
Hayano npomknupuHra

event_type =5
message = "clearing_started"
Hayano oCHOBHOro KnnpuHra

event_type = 6
message = "extension_of_limits_finished"
Pa3,ﬂ|BI/I)KKa NIMMUTOB 3aKOH4YeHa

event_type =8
message = "broker_recalc_finished"

JeHexHble cpeacTBa nocne NPOMKIVPUHTA NepecYnTaHsbl

4.21. Notok FORTS_VOLAT_REPL - BonatunbHocTtb (Type=l)

4.21.1. Cxema gaHHbIX
Tabnuupbl:

« volat - BonatunbHocTb

* sys_events - Tabnuua cobbIThin
4.21.1.1. Ta6nuua volat: BonaTtunibHOCTb

Ta6n. 97. Nona Taénuybl volat

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTembl penkaumm
replRev i8 CnyxebHoe none nofcucTeMbl pennkaumm
replAct i8 CnyxebHoe nose nogcucTeMbl penmkawmm
isin_id i4 YHVKasIbHbIN YAC/TOBOW UAEHTUUNKATOP NHCTPYMEHTa
sess_id i4 MaeHTndmkaTop TOproBoii ceccum

volat d16.5 BonaTtunbHoCcTb onuuoHa

theor_price d16.5 TeopeTnyeckas LeHa onuuoHa

theor_price_limit d16.5 TeopeTnyeckas LeHa onuuoHa ¢ y4eTom SIMMUTOB
up_prem d16.5 BepxHuiA (UMUT NpemMmnmn No OnuUUoHY

down_prem d16.5 HWXHWIA NUMUT NpeMUK No ONuUMOHY
option_model i1 Mogenb LeHoobpa3oBaHus ONUUOHOB.
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MpumeyaHus:

* TMone option_model MOXeT NpUHUMATbL CeAyoLMe 3HAUEHUS:

0 Mogenb bnaka-Loyn3a

1 Mogenb bawense

4.21.1.2. Ta6nuua sys_events: Tabnuua coobITUiA

Ta6n. 98. NMona Ta6nuubl sys_events

Mone Tun OnucaHvne

repllD i8 Cnyxe6bHoe none noAcucTeMbl pensimkaumm
replRev i8 Cnyxe6bHoe none nogcucTembl penkaumm
replAct i8 CnyxebHoe none nogcMcTeMbl penkaumm
event_id i8 YHUWKabHbI naeHTurkaTop cobbiTus
sess_id i4 Homep ceccumn

event_type i4 Tun cobbITus

message c64 OnucaHune cobbITUSA

MpumeyaHus:

¢ BO3MOXHbI€ TUMbl COOLITUI

event_type=1
message = "session_data_ready"

3akoHuYeHa 3arpyska [aHHbIX U3 KIMPUHIOBOW CUCTEMbI B TOPTrOBYIO Nepes, HayasioM HOBOW TOProBoli ceccum

event_type = 2
message = "intraday_clearing_finished"
Bce pacueTHble npouenypbl B MPOMK/IMPUHIE 3aKOHYEHbI

event_type = 4
message = "intraday_clearing_started"
Hauano npomkinpuHra

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

event_type =6
message = "extension_of_limits_finished"
Pa3zgBukka TMMUTOB 3aKOHYeHa

event_type =8
message = "broker_recalc_finished"

[JeHexHble CpeAcTBa nocsie NPOMKIMPUHTA NepecynTaHbl

4.22. NMotok FORTS_RISKINFOBLACK_REPL - Puck-napameTpbl Ana mogenu

Bnaka-LLloynsa (Type=l)

4.22.1. Cxema gaHHbIX

Tabnmupl:

« volat_coeff - Puck-napametpsl ans mogenu bnaka-Lloynsa

4.22.1.1. Ta6nuua volat_coeff: Puck-napamerpb! gna mogenu bnaka-Llloynsa

Ta6n. 99. Monsa ta6nuubl volat_coeff

Mone Tun OnucaHvne

repllD i8 CnyxebHoe none noAcMcTeMbl pensikawmm

replRev i8 CnyxebHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe none noAcucTeMbl pennkaumm

option_series_id i4 M peHTudmkaTop onuuoHHoh cepum

a f MapameTp pacyeTa KpMBOIi BONaTuibLHOCTY No mogeny bnaka-Loynsa
b f MapameTp pacyeTta KpMBOIi BONaTULHOCTY Mo Mogenu bnaka-Loynsa
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Mone Twvn OnucaHvne

c f MapameTp pacyeTa KpMBOIi BONaTuLHOCTY Mo Mogenu bnaka-Loynsa
d f MapameTp pacyeTta KpuBoIi BoNaTusibHOCTY No Mogenu Bnaka-Loynsa
e f MapameTp pacyeTa KpuBoIi BONaTuIbHOCTY No Mogeny bnaka-Loynsa
S f MapameTp pacueTa KpyBOIi BONaTUbHOCTM No mogenu bnaka-Lloynsa

4.23. Notok FORTS_RISKINFOBACH_REPL - Puck-napameTtpbl ana moaenv

Bawenbe (Type=l)

4.23.1. Cxema gaHHbIX

Tabnuupbl:

« volat_coeff - Puck-napametpsl ansi Mogenv batenbe

4.23.1.1. Ta6nuua volat_coeff: Puck-napametpbl gna mogenu bawenbe

Ta6n. 100. NMonsa Ta6nuybl volat_coeff

Mone Tun OnucaHvne

repllD i8 CnyxebHoe none noAcucTemMbl penkaumm
replRev i8 CnyxebHoe none nogcucTembl penkaumm
replAct i8 CnyxebHoe none nogcMcTeMbl pennkaumm
option_series_id i4 MaeHTuchmKaTop ONLMOHHOW cepun

MapameTp pacyeTa KpUBOi BONATUALHOCTM MO Mogenu ballenbe

MapameTp pacyeTta KpVIBOVI BO/IATU/ILHOCTU MO Mogenu bawense

MapameTp pacyeTa KpMBOIi BONATUILHOCTY Mo Moaenv Baliense

MapameTp pacueTa KpUBOI BONATUILHOCTM N0 Mogenu ballenbe

a
b
c
d
e

MapameTp pacyeTa KpUBOil BONATUALHOCTM MO Mogenu ballenbe

S

MapameTp pacyeTta KpVIBOVI BO/IATU/ILHOCTUN MO Mogenun bawense

m

MapameTp pacyeTa KpMBOIi BONATUILHOCTY Mo Moaenv Baliense

4.24. Notok FORTS_INFO_REPL - CnpaBouHas nHopmauyus (Type=R)

4.24.1. Cxema gaHHbIX

Tabnmupl:

« currency_params - lNapameTpbl Ba/toT

Bepcua 7.18

base_contracts_params - MapameTpbl 6a30BbIX KOHTPAKTOB

futures_params - MapameTpb! dhblodepcoB

option_series_params - /IHchopmauus 0 napameTpax ONUMOHHBIX Cepuii.

options_params - MapameTpbl ONLMOHOB
investor - CnpaBoYHUK K/TMEHTOB

dealer - CnpaBoyHuK hvpM
multileg_dictionary - CnpaBo4HWK CBA30K

common_params - NapameTpbl pacyéta N0

brokers_base_contracts_params - HauBuayanbHblii koadpdmumeHT N0 B paspese 6a30BOro KoHTpakTa u 6@

sys_events - Tabnuua cobbITWiA

4.24.1.1. Ta6nuuya currency_params: NapameTpbl BallOT

Ta6n. 101. NMNonsa Taénuubl currency_params

Mone Tun OonucaHue

repllD i8

Cnyxe6Hoe nose NoAcUCTEMbI PENMKaLnn

replRev i8

Cny)KeGHoe nosie noagcucTemMsbl penmkalmn
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Mone Tun OnucaHune
replAct i8 CnyxebHoe none nofcucTeMbl pennkaumm
currency_id i4 MaeHTudmkatop BaJ/IIOThI n3 crpaBoYHMKa rates noToka
FORTS_REFDATA_REPL
radius f Pagunyc nsmeHeHuns LeHbl BUTIOTbI B MPOLIEHTax (onpegensercs B nocneq-

HW1 BEUEPHUIA KITUPUHT)

Ta6n. 102. Nonsa Ta6nuubl base_contracts_params

4.24.1.2. Ta6nuuya base_contracts_params: MapameTpbl 6a30BbIX KOHTPAKTOB

Mone Tun OnucaHve

repliD i8 CnyxebHoe none noAcucTeMbl penkaumm

replRev i8 CnyxebHoe nosie NoacuUcTeMbl penmkalmm

replAct i8 CnyxebHoe none nofAcucTeMbl peninkaumm

base_contract_code c25 Ko 6a30BOro KOHTpakTa.

code_mcs c25 Koa MeXKOHTpakKTHOro cnpega

volat_num i1 KonmyecTBo KpUBbIX BOSIATU/IbLHOCTYH

has_options i1 MpW3HaK HaNMuus ONUMOHOB Ha hbloYepc Ha AaHHbIi BA. 0 — HET onuwo-
HOB, 1 — eCTb OMNUMOHbI.

percent_rate d16.5 MpoueHTHas cTaBka (4151 KOHTPAKTOB Ha CTaBKW)

somc f CraBka 'O no HenoKpbITbIM Npogaxam (B py6/sx)

msp_type i1 Tun ctoMmocTm wara ueHbl. 0 — drkcmposaHHas, 1 — onpegensercs 3Ha-
YeHneMm NHAMKaTopa BaslioThl.

currency_id i4 MpeHTndomkaTop BaUTIOThI 13 crpaBoyHMKa rates noToKa
FORTS_REFDATA_REPL

spot_price f BbipaxeHHas B pybnsix pacyeTHas LieHa 6a30BOro akTuea, onpeseneHHas
no nToram KMPYHroBOW ceccum.

mrl f 3HaveHvie CTaBKn PbIHOYHOTO pUCKa

mr2 f 3HayeHvie CTaBKN PbIHOYHOTO pUCKa NEPBOTro IMMUTA KOHLEHTpaLmMn

mr3 f 3HayeHne CTaBK1 PbIHOYHOIO PYCKa BTOPOro /IMMUTA KOHLEHTpaLum

k1 i8 KonnuectBo efmHuL, 6a30BOr0 akTuBa, xapakTepusytollee AOCTUKEHUe
NepBOro NMMMMUTa KOHLIeHTpaLum

k2 i8 KonnuectBo efunHuL, 6a30BOr0 akTvBa, xapakTepusytoliee AOCTUXKEHNe
BTOPOro IMMUTA KOHLLeHTpauum

risk_points_n i4 KonmuecTBo CLeHapueB ABWMKEHMS LeHbl KOHTpaKTa cfeea v cnpasa oT
LieHTpa pacyeTa pucka

window_size f KoathdmumeHT ons onpefeneHnst pasmepa oOkHa CriaxuwBaHus npu map-
XNPOBAHUN MEXKOHTPAKTHOrO Cnpaja

option_model i1 Mogenb LeHoobpa3oBaHus ONUUOHOB.

asset_class i4 Tvn 6a30BOro akTMBa.

cf_risk f CTaBKa pycka U3MeHeHus1 pasmepa AeHEXHOro notoka. icnonb3yertcs gns
y4yéTa NOrpeLHOCTY NPOrHO3HbIX 3HaYeHui cash flow.

MpumeyaHus:

« TMone option_model MOXeT NPUHUMATbL CNeAYHOLLME 3HAUEHUS:

0 Mogenb bnaka-Lloynsa
1 Mogenb bawense

» Mone asset_class MOXET NPUMHUMATb C/eAyoLIMe 3HAUYEHNS:

1 Akumsa

Bantota

O6nuraums

2
3
4 VHpekc
5

Tosap
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6 TlpoueHTHas cTtaBka

4.24.1.3. Ta6nuua futures_params: MapameTpbl hblouepcoB

Ta6n. 103. NMonsa Ta6nuupbl futures_params

Mone Tun OnucaHvne

repliD i8 Cnyxe6bHoe none nogcucTembl penkaumm

replRev i8 CnyxebHoe nosie noacuUcTeMbl penmkawmn

replAct i8 CnyxebHoe none nofAcucTeMbl pennkaumm

isin c25 CVMBO/IbHbIN KO UHCTPYMEHTA

isin_id i4 YHVKa/TbHbIN YACOBOW NAEHTUNKATOP NHCTPYMEHTa

base_contract_code c25 Kog 6a30BOro KOHTpakTa.

risk_range_center d16.5 LleHTp pacueTa pucka

spread_aspect i1 Mpu3Hak BXOXAEeHWs B cnpes,

step_price f LleHa MUHMMabHOTO Lwara

exp_date t [ata akcnupauumn

settlement_price d16.5 PacueTHas LeHa nocnefHero KampuHra

min_step f MUWHUMaTbHBIV War N3MEHEeHNS LieHbl

lot i4 KonnuectBo eauHuL, 6a30BOro akTmea B MHCTPYMEHTe

attribute i4 BuTtoBble chnaru, onpegenstowme Tun blovepca

interest_rate_risk_up f CTtaBka paccornacoBaHusi MpPOLIEHTHOTO pucka B CLEHapun ABWXEHUs
CTaBKWN BBEPX

interest_rate_risk_down f CTaBKa paccornacoBaHvs NPOLEHTHOTO pucKa B CLEeHapuu ABWKEHWS
CTaBKn BHU3

time_to_expiration f Bpems o akcnmpauum MHCTPYMeHTa B 401X roga

normalized_spot f TeopeTnyeckas LieHa 6a30BOro akTvBa Ha ClIOTOBOM PbIHKE B MyHKTax, Npu-
BEleHHas K pasmMepHOCTN OCHOBHOIO

mr_addon_up f Hap6aska Up Ha NormalizedSpot gnsa ynpasneHust 'O Ha ypoBHe (oblo-
yepca. YctaHaBnmBaetcs B gonax ot NormalizedSpot

mr_addon_down f Hap6aska Down Ha NormalizedSpot ans ynpasneHusi FO Ha ypoBHe iblo-
yepca. YctaHaBnmBaetcs B gonax ot NormalizedSpot

enforce_ims_half_netting i1 Mpu3HaK yunTbiBaTb PUCKN MEXMECSAYHOTO cnpefa no npasusy "nonyHeT-

T70". 1 — ga; 0 — HeT.

MpumeyaHus:

« TMone spread_aspect MOXeT NpUHUMAThL CeayoLe 3HaYeHUs:

0 He BxoguT B cripeg,

2 BX0AuUT B MeXMeCsuHblii cnpeq
« TMone attribute MOXeT NPUHMMATL CrieaytoLiMe 3HAUEHNS:

0 "O6bI4HbIA" thblouepc

0x800000 Collateral

4.24.1.4. Tabnuua option_series_params: NapaMmeTpbl ONLUOHHbIX cepuii

Ta6n. 104. NMons Ta6nuubl option_series_params

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nofcucTeMbl pennkawmm

replRev i8 CnyxebHoe nose nogcucTeMbl pensmkawmm

replAct i8 Cnyxe6bHoe none nogcucTembl penkaumm

small_name c25 CVIMBOJIbHBIN KO,

isin_base c25 Koga peanbHoro dbtoyepca

a_black f MapameTp pacyeTta KpMBOIi BONaTuabHOCTY No mogenu bnaka-Loynsa
b_black f MapameTp pacuyeTa KpuBOI Bo/1aTUILHOCTM No Mogenu bnaka-LWoynsa
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Mone Tun OnucaHune

c_black f MapameTp pacueTa KpuBOIi BosiaTUbHOCTM No Mogenu Bnaka-LWoynsa

d_black f MapameTp pacuyeTa KpuBOIi Bos1aTUILHOCTM No Mogenu bnaka-LWoynsa

e_black f MapameTp pacyeTta KpMBOIi BONaTULHOCTY Mo mogenu bnaka-Loynsa

expiration_date t [ata 3aBeplieHunsi nepuoga NcnosiHeHus

use_null_volat i1 MpuW3Hak HyneBo BONATUILHOCTH

s_black f MapameTp pacyeTta KpMBOIi BONaTuibHOCTY No mogeny bnaka-LWoynsa

strike_step f Lar cTpaiika

exp_clearings_sa i4 OnpegenserT, 3a CKObKO KITMPUHIOBLIX ceccuii no PK HauHeT 6110kmpoBaTh-
ca IO, paccunTtaHHoe A51a Bcero PK no mogenu akcnvpaumun. YctaHasnm-
BaetcsA HKL,

exp_clearings_bf i4 OnpegenseT, 3a CKOMbKO KIMPUHIOBbLIX ceccuit No B® HauHeT 6/10KMpo-
BaTbcA MO, paccumtaHHoe a1 Bceli BP no mogenu akecnvpauum. YctaHa-
BrimBaetcs HKL.

exp_clearings_cc i4 Onpegensier, 3a CKOMbKO KIMPUHIOBbIX CECCUIT HAYHETCS NPUMEHEeHWe Be-
ca exp_weight ans knveHtos b®. YctaHasnmsaetcsa HKLL.

volatility_risk f CraBka AvanasoHa pucka BoNaTtu/ibHOCTH

volatility_risk_mismatch f CraBKa paccor/iacoBaHus pucka BOIaTU/IbHOCTU MeXay pasHbIMU Cpoka-
MV OMNLMOHHBIX cepuii

time_to_expiration f Bpewmsa [0 akcnvpauum MHCTpyMeEHTa B A0NAX rofa

option_series_id i4 MaeHTuchmKaTop ONLMOHHO cepun

underlying_id i4 MaeHTudmkaTop dblovepca

a_bach f MapameTp pacyeTa KpyBOIi BONATUILHOCTM MO Mogenu batenbe

b_bach f MapameTp pacyeTa KpyBOIi BONATULHOCTY N0 Mogenu ballense

c_bach f MapameTp pacyeTta KpvBOI BONATUILHOCTY NO Mogenu balense

d_bach f MapameTp pacuyeTa KpuBOIi BONATUILHOCTM Mo Mogeny balwense

e_bach f MapameTp pacueTa KpvBOIi BONATUILHOCTM MO Mogenu balwenbe

s_bach f MapameTp pacyeTa KpyBOI BONaTULHOCTY N0 Mogenu ballense

m_bach f MapameTp pacyeTta KpvBOI BONaTUILHOCTY N0 Mogenu balense

margin_style i4 Cnocob6 mMapxupoBaHus onuuoHa. 0 - MapXvupyemblii; 1 - npeMuasibHbIiA.

settlement_type i4 Tvn onumoHa. 0 - pacyeTHbI; 1 - NMOCTaBOYHbINA.

exercise_style i4 Cnoco6 ncnosiHeHus onuuoHa. 0 - amepukaHckuii; 1 - eBponeickuii.

sub_risk i1 Mpu3Hak yyeTa pucka no nogroykam: 1 - BkioueH pexum yyeTta pucka no
noaroykam pucka, O - BbIK/THOYeH.

spread_aspect i1 Mpu3Hak BXOXAEeHUS ONuUVOHHOW cepun B cnpeg: O - He B cnpege, 2 - B
cnpege.

enforce_half_netting i1 Mpu3HaK NpUHYAWUTENbHOTO BK/IOYEHWS Mpasuia NoslyHeTTo Npu Kpocc-
MapX1poBaHUV OMUMOHHBIX CEPUI C KonnatepasibHbIM UHCTPYMEHTOM, Y
KOTOPbIX NpU3HaK spread_aspect=2.

min_step f MUWHUMasTbHBI War N3MEHEHNS LieHb.

step_price f CTOUMOCTb LUara LieHbl.

lot_coefficient i4 KoadpchuumeHT, ykasbiBawowmii Ha 06bEM 6a30BOr0 akTuBa B KOTUPOBKE

KOHTpaKTa 1 cTpaiikax omnLMoHHO cepum.

r

Be3puckoBas npoueHTHas cTaska.

interest_rate_risk_up

CTaBKa paccor/iacoBaHusi MPOLEHTHOTO PUCKA B CLEHapUW ABUXEHUs
CTaBKU I BBEPX.

interest_rate_risk_down

CTaBKa paccornacosaHus MpPOLEHTHOro pucka B CLEeHapun ABUXEHUSA
CTaBKWN I BHU3.

fixed_spot_discount

Cymma AOVNCKOHTUPOBaHHbIX 3HaYeHU 06BABNEHHBIX AOEeHEeXHbIX MOTOKOB.

projected_spot_discount

CyMMa AMCKOHTMPOBaHHbIX 3HAYEHWI MPOTHO3HbIX AEHEXHbIX MOTOKOB.

r2

BespuckoBas cTaBka FX2 BantoTHol napbl FX2/FX1 (ona npeMuanbHbIX
OMLMOHOB Ha Ba/lOTY); CTaBKa AMBUAEHAHOW AOXOAHOCTU g (418 Npemu-
a/bHbIX OMUMOHOB Ha UHAEKC).
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Mone Tun OnucaHue

interest_rate2_risk_up f CTtaBka paccornacoBaHusi NPOLEHTHOrO pucka B CUEHapuUn OBWKEHMUS
CTaBKV 2 BBEPX.

interest_rate2_risk_down f CraBka paccornacoBaHusi NPOLEHTHOr0 pucka B CUEHapuUn OBWKEHUS
CTaBKM 2 BHU3.

4.24.1.5. Tabnuua options_params: MapameTpbl ONLMOHOB

Ta6n. 105. Mons Tabnuubl options_params

Mone Tun OnucaHve

repllD i8 CnyxebHoe nose nogcucTeMbl penmkawmm

replRev i8 CnyxebHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe none nogcucTembl penvkaumm

isin c25 CUMBO/IbHBI KOL, UHCTPYMEHTA

isin_id i4 YHUKa/IbHbIN YACIOBOW UAEHTUUKATOP NHCTPYMEHTA
isin_base c25 Kopg, cbbtouepca

strike d16.5 CTpaiik onyuoHa

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

settl_price d16.5 PacueTHas LeHa

4.24.1.6. Ta6nuua investor: CnpaBoOYHUK KJINEHTOB

Ta6n. 106. Monsa Tabnuupl investor

Mone Tun OnucaHve

repllD i8 CnyxebHoe none nNoAcucTeMbl pensimkaumm

replRev i8 CnyxebHoe none nogcucTemMbl penkaumm

replAct i8 CnyxebHoe none nogcucTeMbl pennkaumm

client_code c7 Kog, knneHTa

calendar_spread_margin_type i1 Tun MapXxvnpoBaHUa KasleHAapHbIX CNpesoB Ans kaneHTa. 3 - MonyHeTTo,
4 - HetT0. /icnonb3yemoe ceityac 3HauyeHne

num_clr_2delivery i4 KonnuectBo KNMPWHIOB A0 3KCMMpauun 41s Havasa pacyeta cLueHapues
aKcnmpauum.

exp_weight d3.2 Bec cueHapves akcnupaumu B ntorosom 0.

coeff_im d16.5 KoadhchumeHT ntorosoro MO.

no_fut_discount i1 dnar 3anpeLLeHns Ucnonb30BaHKA CKUAKU No dblodepcam. 1 - 3anpert, 0
- Het.

short_option_minimum_charge_ratio| d5.3 MHavBmayanbHbii koadaduumeHT Beca cueHapus SOMC.

ics_margin_type i1 Tun MapPXUpoBaHNS MEXKOHTPaKTHbIX CnpefoB. 3 - [onyHeTTo, 4 - HeTTo
MKC.

is_blank i4 Mpu3Hak pasgena-6onBaHku ANa OHNalH-perncTpaLum

4.24.1.7. Ta6nuuya dealer: CnpaBoYHUK thupm

Ta6n. 107. NMNonsa Ta6nuuybl dealer

Mone Tun OnucaHune

repllD i8 CnyxebHoe nosne nogcucTeMbl pensmkalmm

replRev i8 Cnyxe6bHoe none nofAcucTembl pennkaumm

replAct i8 CnyxebHoe none nogcucTeMbl penkaumm

client_code c7 Kog knneHTa

margin_type i1 Pexum mapxupoBaHusa no pasgenam b®. 3 - MonyHetTo, 4 - Hetto. Vc-

nonb3yemoe ceilyac 3HayeHue

calendar_spread_margin_type i1 Tun MapXupoBaHns KaneH4apHblx cnpefos A1 noptdens b&. 3 - MNony-
HeTTo, 4 - HeTTo. Vicnonb3yemoe ceitvac 3HaueHve

check_limit_on_withdrawal i1 lMpoBepka pgocTatouHocT obecnedveHns no B® npu BBOAe/BbIBOAE
cpeacTs. 1 - [la, O - HeT. icnonb3yemoe ceilvac 3HaveHne
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Mone Tun OnucaHue

limit_tied_money i1 CooTBeTCTBME TOProBoro numuTta b® cymme cpefcts Ha pasgenax bo.
1 - NopaepxuBatb cootBeTcTBUE, 0 - He3aBUCUMLIA (BUPTYaslbHbIN) u-
MWT. BUPTYasibHbIi TMMUT NO pe3y/nbTatam BeHEPHETO KMPUHTa MEHSETCA
TO/IbKO Ha BeIMYMHY goxofalyobiTka. Micnonbayemoe celiuac 3HaueHme

num_clr_2delivery i4 KonmyecTBo KIMPUHIOB 0 3KCnupauun A8 Havana pacyeta clueHapues
akcnupauun no b®. Vicnonb3lyemoe ceiivac 3HaueHue

exp_weight d3.2 Bec cueHapueB akcnupaumu ana 6o B ntorosom 0. Ncnonb3yemoe ceii-
yac 3HayeHue

coeff_im d16.5 KoadhdomumeHT utorosoro MO gnis 6®. cnonb3yemoe ceitvac 3HaveHme.

no_fut_discount i1 dnar 3anpeLyeHns NCnonb3oBaHNA CKMAKN No erovepcam Aans noprdens

B®. 1 - 3anpert, 0 - HeT. Micnonb3yemoe ceiivac 3HaueHve

num_clr_2delivery_client_default i4 KonmyecTBo KIMPUHIOB [0 3KCnupauun A8 Havana pacyeta cueHapues
3KCMMpaLumm no KAMeHTaMm - 3Ha4yeHre no ymonyaHuio. Micnonb3yemoe ceii-
yac 3HayeHue

exp_weight_client_default d3.2 Bec cueHapnes akcnupauum B UTOroBom 'O NS KIMEHTCKUX pa3gesnos -
3HayYeHne nNo ymonyaHuio. icnonb3yemoe ceityac 3HaveHve

no_fut_discount_client_default i1 dnar 3anpeLyeHrs NCnosib30BaHUs CKMAKM No doblovepcam Ans KNNEHTOB
- 3HayeHue no ymonuaHuio. 1 - 3anpert, 0 - HeT. Vicnonb3ayemoe ceivac
3HaueHune

short_option_minimum_charge_ratio| d5.3 NHanBuAayanbHbIii KoadduumeHT Beca cueHapus SOMC.

ics_margin_type i1 TN MapXmMpoBaHUSA MEXKOHTPaKTHbIX cnpeaos. 3 - NonyHeTTo, 4 - Hetto
MKC.

order_allowed_in_morning_session |il JocTtyn K TOpram B YTPEHHIO TOProBy0 CECCUI0.

MpumeyaHus:

» Mone order_allowed_in_morning_session MOXeT NPUHMMAaTb CeAyHoLLMe 3HAYEHUS:
0 [ocTyn Kk Topram B yTPEHHIOK TOProBYH CECCUI0 OrpaHnyeH. 3anpeLLeHbl TOProBbIE ONepaLyy, KpOMe onepaLyii CHATUS 3asiBOK.
1 JocTyn K TOpram B YTPEHHIO TOProBYyH CECCUIO paspeLUeH.
4.24.1.8. Ta6nuuya multileg_dictionary: CnpaBo4YHUK CBA30K

Ta6n. 108. Mons Ta6nuubl multileg_dictionary

Mone Tun OnucaHvne

repllD i8 CnyxebHoe nose nogcucTeMbl penmkawmm

replRev i8 CnyxebHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe nosie noacucTeMbl penmkaymm

isin_id i4 YHUWKasIbHbIA YNCI0BOI KOf, CBA3KM

isin_id_leg i4 YHUKasbHbIN KOL, UHCTPYMEHTA, BXOASLLETO B CBA3KY
leg_order_no i1 MopsfoK HOrM B CBA3KE. 3HaYeHne no ymonyaxuio 0.

4.24.1.9. Tabnuuya common_params: MapameTpbl pacuéta Mo

Ta6n. 109. Mona Tabnuubl common_params

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTemMbl penkaumm
replRev i8 CnyxebHoe none nogcMcTemMbl pennkaumm
replAct i8 CnyxebHoe nose NoacUCTEMbI penankalmumn
common_rev i4 Homep peBusun - CypporaTtHsblii ko4
edge_coeff f KoadhchuumeHT yyeta KpaeBbIX pUCKOB

4.24.1.10. Ta6nuua brokers_base_contracts_params: UHguBuayanbHbiii KoadcuumeHT FO B paspese 6a30BOro
KOHTpakTa u b®

Ta6n. 110. NMons Ta6nuubl brokers_base_contracts_params

Mone Tun OnucaHue

repliD i8 CnyxebHoe nose nofcucTeMbl pennkawmm
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Mone Tun OnucaHune
replRev i8 CnyxebHoe none nofcucTeMbl pennkaumm
replAct i8 CnyxebHoe nose nogcucTeMbl penmkalmm
broker_code c4 Kop, B®
base_contract_code c25 Kogf 6a30BOro KOHTpakTa
coeff_im d16.5 KoadhcpurymeHT MO no 6a30BOMY KOHTPAKTY AJ151 BCEX KNMEHTOB AaHHON BO.
Wcnonb3yemoe ceityac 3HaveHue.

4.24.1.11. Ta6nuua sys_events: Tabnuuya co6bITUi

Ta6n. 111. NMonsa Ta6nuupbl sys_events

Mone Tun OnucaHune

repliD i8 CnyxebHoe nose nogcuUcTeMbl penmkalmm
replRev i8 CnyxebHoe nose nofcucTeMbl pennkawmm
replAct i8 CnyxebHoe none noAcucTeMbl pensimkaumm
event_type i4 Tun cobbITus

event_id i8 YHVKa/IbHbIN MAEHTUMKATOP COObITUSA
sess_id i4 Homep ceccuun

message c64 OnuncaHue cobbITus

server_time t [Jara v Bpems cepeepa

MpumeyaHus:

» B0O3MOXHbIe TWMbl COGLITHI

event_type=1

message = "session_data_ready"

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

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

event_type = 4
message = "intraday_clearing_started"
Hauano npomkinpuHra

event_type =5
message = "clearing_started"
Havasio 0CHOBHOrO KNpuHra

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

event_type = 8
message = "broker_recalc_finished"
[eHexHble cpefcTBa nocse NPOMK/IMPUHra nepecynTaHbl

4.25. Notok FORTS_TNPENALTY_REPL - Nudopmauusa o coopax 3a TpaH3ak-

Lum (Type=l)
4.25.1. Cxema gaHHbIX

Tabnuupbl:

- fee_tn - leTannanpoBaHHast MHopmaLus o KOMUYECTBY HEKOPPEKTHBIX TPAH3aKLMIA

« fee_all - IHdpopmaLusi 0 KonnyYecTBe Ha4YUCNEHHbIX GasloB

« heartbeat - Cnyxeb6Hasi Tabnmua cepBepHbIX HacoB
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4.25.1.1. Ta6nuua fee_tn: fletanimsmpoBaHHasi MHYOPMaLUA NO KOSIMYECTBY HEKOPPEKTHbIX TPaH3aKuuii

Ta6n. 112. Nona ta6nuusbl fee_tn

Mone Tun OnucaHvne

repllD i8 Cnyxe6bHoe none nNoAcucTeMbl pensimkaumm

replRev i8 Cnyxe6bHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe none nogcMcTeMbl penkaumm

time i8 Bpewms B hopmare YYYYMMddhhmmssSSS

p2login c64 NoruvH

sess_id i4 Homep ceccun

tn_type i4 Tun HekoppekTHoi TpaH3akuun (AddOrder - 1, DelOrder - 2, MoveOrder -
3, DelUserOrders - 4)

err_code i4 Kog, owm6km

count i4 KonuyecTBo HEKOPPEKTHBIX TPaH3aKLWii

num_orders i4 KonuyecTBo yaaneHHbIX 3asBOK

4.25.1.2. Ta6nuua fee_all: UHdopmaLma o KonnmuecTBe HAYUCIEHHbIX GannoB

Ta6n. 113. Monsa ta6nuubl fee_all

Mone Tun OnucaHve

repllD i8 CnyxebHoe none nogcucTembl penkaumm

replRev i8 CnyxebHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe none noAcMcTeMbl pennkaumm

time i8 Bpewms B popmate YYYYMMddhhmmssSSS

p2login c64 NoruvH

sess_id i4 Homep ceccun

points i4 Konnuyectso HauMcneHHbIX 6as1/10B 3a CekyHay u3 time

fee d16.2 CyMMapHblii C60p 3a HEKOPPEKTHbIE TPAH3aKLMM K MOMEHTY time OT Haua-
na ceccuu

4.25.1.3. Ta6nuua heartbeat: Cnyxe6Has Ta6nuua cepBepHbIX YacoB

[aHHas Tabnuua HanosHseTCst SAPOM TOProBOM CUCTEMbI C ONPeAesIeHHON NEPMOANYHOCTBIO N MOXET ObiTb UCMONb30BaHa 415 3a4aq
CUHXPOHU3auun. Tabnuua Ncnonb3yeTcs B pexume f06aBneHNs 3annceii; ounctka Tabmubl NPOUCXoAMT B HOUHOE BpeMsi.

Ta6n. 114. Nons Ta6nuubl heartbeat

Mone Tun OnucaHune

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

4.26. Motok MOEX_RATES_REPL - Kypcbl Bas1loT OH-naiiH (Type=l)

4.26.1. Cxema gaHHbIX

Tabnmupl:

¢ curr_online - 3HaueHUsi KypcoB BasTlOT

4.26.1.1. Ta6nuua curr_online: 3HauyeHus KypcoB BanloT

Ta6n. 115. Nons Ta6nuybl curr_online

Mone Tun Onucaxne

repliD i8 CnyxebHoe nose nogcuUcTeMbl penmkalmm
replRev i8 CnyxebHoe nosne nogcucTeMbl penmkalmm
replAct i8 Cnyxe6bHoe none nofAcucTemMbl pennkawumm
rate_id i4 MpeHTndmkaTop kypca
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Mone Tun OnucaHune
value d16.5 TeKyLwnit Kypc
moment t Bpemsa pacyéTta kypca
MpumevaHus:

* Mone rate_id MOXET NpuHMMaThb cneayruie sHa4eHns:

1 USD/RUB
50 USD/IPY
51 USD/CHF
52 JPY/RUB

53 CHF/RUB
54 USD/UAH
55 UAH/RUB
58 EUR/RUB
61 USD/CAD
62 USD/TRY
63 CAD/RUB
64 TRY/RUB
65 USD/CNY
66 CNY/RUB
68 USD/INR

69 INR/RUB

4.27. Notok FORTS_FORECASTIM_REPL - lNporHo3 puckoB nocrsie BO3MOX-
Hoii pasaBuxku (Type=l)

4.27.1. Cxema gaHHbIX

Tabnuupbl:

« part_sa_forecast - NMporHo3 o6bema cBo60AHbLIX cpeacTs ans PK.

4.27.1.1. Ta6nuua part_sa_forecast: MporHo3 o6bema cBo60gHbIX cpeacTB ansa PK

Ta6n. 116. Mona Ta6nuubl part_sa_forecast

Mone Tun OnucaHvne

repllD i8 Cnyxe6bHoe none noAcucTeMbl pennkaumm

replRev i8 Cnyxe6bHoe none nogcucTeMbl penkaumm

replAct i8 CnyxebHoe none nogcucTeMbl penkaumm

settlement_account cl2 PacueTHbIli Kog

money_free d26.2 CBo60aHO aeHer

MarketDataRev i8 Homep nocnegHero n3MeHeHus gaHHbIX (3HaYeHre nons replRev) B noto-

Kax 3asBOK W CAENOK, NnonasLllero B pacyeT NporHosa obecneyenus. 3a-
ABKM M cAefkn CO 3HadeHusmu replRev meHblie, yem MarketDataRev,
yyTeHbl B NPOrHose. 3asBkn 1 CAeNKN CO 3HaveHunamu replRev 6onbLue,
yem MarketDataRev, HE yuTeHbl B nporHo3se. MNogpo6Hoe onvcaHne nons
replRev npusegeHo B pasgene 3.3.1. CnyxebHble Nons penmkauyuu.

4.28. NMNotok FORTS_USER_REPL - Nonb3oBatenu (Type=R)

4.28.1. Cxema gaHHbIX

Tabnuupl:
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 user - Nonb3oBarenu CUCTEMbI

¢ sma_master - [Npuea3ka SMA-noruHa K MASTER-noruny

» sma_pre_trade_check - HacTpoliku npeggaputenbHbix npoBepok SMA-nornHa

* sys_events - Tabnuua cobbIThiA

4.28.1.1. Ta6nuuya user: NMonb3oBartenn CUCTEMbI

Ta6n. 117. Nona Tabnuybl user

Mone Tun OnucaHvne
repllD i8 CnyxebHoe none nogcucTembl penvkaumm
replRev i8 CnyxebHoe nosie NoAcUCTeMbI penmkalmm
replAct i8 CnyxebHoe nosne nofAcucTeMbl pennkaumm
login c20 JNorvH yyacTHuka Topros
start_date t Bpems Havana gencTsuns normHa
end_date t Bpemsi okoHYaHus1 AeincTBUst normHa
client_code c7 CeMu3HauHbIli Kog, KnneHTa
operation_mask i4 BuToBas macka. 3afaeT paspeLLeHns Ha BbINO/THEHWE onepaLmii:
e 2 - JlumnTUpOBaHNE OTKPbITLIX NO3uLMiA No B®.
e 8 - JlumntnpoBaHne B® (nepesBof AeHer). MoxeT 6bITb yCTaHOBIEHO
TONbKO OnepatopoM-P® nnn AgMuHucTpatopom Topros.
* 16 - Bo3Bpar feHer.
e 32 - JIMNMUTUPOBaHNE K/INEHTOB.
» 128 - YcTaHOBKa OrpaHnyeHunii Mo KameHTam.
» 1024 - YcTaHOBKa OrpaHuyeHuii no 3asiBkam a1s SMA norvHos.
lang i2 Kof a3blka Ansi coo6LeHn
sma_flags i4 ButoBasi Mmacka (cm. MNprmeyaHus):
 1-/ 6uT - Cancel on Disconnect
» 2-i1 6uT - Cancel on DropCopy Disconnect
o 3-1i 61T - SMA-NOrUH.
sma_status i4 BuTtoBas macka (cm. Mpumeyanus):
* 1-/i 61T - pa3peLlunTb/3anpeTTb TOProBble onepauny 415 1oruHa
* 2-/A BUT - cCHUMATb/HE CHUMATb 3asBK1 NPy 3anpeTe TOProBbIX onepauuii
C /lornHa.
aspref i4 MpeHTndomkaTop nonb3osartens. Ans 3adBok, NogaHHbIX 0T SMA-noruHa -
naeHtudnkarop MASTER-norvHa.
user_level i1 YpoBeHb N10rviHa NoNb30BaTeNs:

« 1-PO

* 2-b%

e 3 - KnueHt

password_expiration_date

[Jlata ncteueHnst cpoka felicTBMSt naponsi.

MpumeyaHus:

* lMone sma_flags siBnsieTca 6UTOBOIA MacKoii:

o 1-i 6ut: 0 - Pexxkum Cancel on Disconnect Bbik/toueH ans noruHa, 1 - Pexum Cancel on Disconnect Bk/tOUeH a/1st noruHa

o 2-ii 6uT: 0 - Pexxum Cancel on Drop-Copy Disconnect Bbik/toueH ans norvHa, 1 - Pexxum Cancel on Drop-Copy Disconnect Bkto4eH

[ANs IorvHa

o 3-1 6uT: 0 - Pexxkum SMA BbIK/HOUEH /15 NTOTUHA, 1 - Pexxkum SMA BK/OYEH A/151 NIOTUHA.

« lMone sma_status aABnseTcs GUTOBOIN MaCKOIA:
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o 1-ii 6uT: O - pa3peLLaeT TOProBble onepawun A41s orMHa, 1 - 3anpeLLaeT TOprogble onepauun 4is norvHa

0 2-1 6uT: 0 - He CHMMAaTb 3asiBKV JIoTMHa npv 3anperte TOProBbIX onepauun ¢ NornHa, 1 - CHUMaTb 3asBKM NOrMHa NpuU 3anpeTe TOProsbIX
onepaumumn ¢ norvHa.

4.28.1.2. Tabnuua sma_master: NMpueaska SMA-noruHa Kk MASTER-noruiy

Tabnuua cofepxut nHchopmMauumio o npuesaske SMA-normHa K MASTER-10rmHy.

Ta6n. 118. NMona Ta6nuubl sma_master

Mone Tun Onucaxune

repliD i8 CnyxebHoe none noAcMcTeMbl pennkaumm
replRev i8 CnyxebHoe nosne nogcucTeMbl penmkalmm
replAct i8 Cnyxe6bHoe none noAcucTembl penkaumm
sma_asp c20 SMA-NOrvH.

sma_aspref i4 MpeHnTndmkatop SMA-norvHa.

master_asp c20 MASTER-n0rvH.

master_aspref i4 MaoeHTndmkatop MASTER-noruHa.

4.28.1.3. Ta6nuuya sma_pre_trade_check: Hactpoiiku npegBapuTenbHbIX NnpoBepok SMA-noruHa

Tabnumua cogepXnT MHChopMaLIMIo 0 HACTPOIiKax NpesBapuTebHbIX NpoBepok SMA-NoruHa.

Ta6n. 119. Nona tTa6nuubl sma_pre_trade_check

Mone Tun OnucaHune
repliD i8 CnyxebHoe none noAcucTeMbl penkaumm
replRev i8 CnyxebHoe nosie NoacuUcTeMbl penmkalmn
replAct i8 CnyxebHoe none nofcucTeMbl pennkaumm
check_id i8 YHUKanbHbIN nAeHTUMKATOP 3anucu.
sma_asp c20 SMA-NOrvH.
sma_aspref i4 MaeHTndmkatop SMA-norvHa.
check_number i1 Homep nposepku (1 - 7).
base_contract_code c25 Ko 6a30BOro aktuea.
instrument_type i1 Tun gepuBaTuBa:

¢ 0 - duroyepc

e 1-0nuuoH

+ 3 - KaneHgapHsblii cnpeg
client_code_check c7 Ko knneHTa, y4acTBYHOLMI B MPOBEPKE.
value d26.2 MpoBepoyHoe 3Ha4YeHue.

4.28.1.4. Ta6nuuya sys_events: Ta6nuya coobITUiA

Ta6n. 120. NMonsa Ta6bnuubl sys_events

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTembl penkaumm
replRev i8 CnyxebHoe nose nofcucTeMbl pennkaumm
replAct i8 CnyxebHoe nosne nogcucTeMbsl penmkawmm
event_id i8 YHVKa/TbHbIN MAEHTUMKATOP COObITMSA
sess_id i4 Homep ceccun

event_type i4 Tun cobbITuA

message c64 OonuncaHune cobbITUA

MpumeyaHus:

¢ Bo3MOXHble TuMbl COOLITUIA

event_type =1
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message = "session_data_ready"

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

event_type =2
message = "intraday_clearing_finished"
Bce pacyeTHble npoueaypbl B NPOMK/IMPUHTE 3aKOHYEHbI

event_type = 4
message = "intraday_clearing_started"
Havano npomkvpuHra

event_type =5
message = "clearing_started"
Hayasio 0CHOBHOrO KNpuHra

event_type = 6
message = "extension_of_limits_finished"
Pa3,ﬂ|BI/I)KKa NIMMUTOB 3aKOH4YeHa

event_type =8
message = "broker_recalc_finished"
[eHexHble cpeacTBa nocsie NPOMK/MPYIHIa NepecUHnTaHbl

4.29. Notok FORTS_REJECTEDORDERS_REPL - OTBeprHyTtbie B KJIMPUHT 3a-
aBku (Type=R)

4.29.1. Cxema gaHHbIX

Tabnmupl:

* rejected_orders - OTBepPrHyTble B KNIMPUHT 3a5BKU

4.29.1.1.

Ta6nuua rejected_orders: OTBeprHyTbie B K/IMPUHT 3asABKU

Ta6n. 121. NMons Ta6nuybl rejected_orders

Mone Tun OnucaHue

repllD i8 Cnyxe6bHoe none nogcucTembl penkaumm
replRev i8 CnyxebHoe nose noacucTeMbl penmkaymm
replAct i8 CnyxebHoe none nofcucTembl pennkaumm
order_id i8 Homep 3as1Bkun

sess_id i4 MaeHTrndomkaTop TOproBoii ceccum

moment t Bpems nsmeHeHusi COCTOSIHWSA 3as1BKN
isin_id i4 YHWKasIbHbIA YNCI0BOI MAEHTUIMKATOP MHCTPYMEHTa
client_code c7 Kof knueHTa

dir i1 HanpasneHne

xamount i8 O6bEM, KONNYECTBO €ANHUL, MHCTPYMEHTa
price d16.5 Llena

date_exp t [Jata ncreyeHns 3asBkn

id_ordl i8 Homep nepBoii 3asBkn

moment_reject t Bpewms, korga 3asiBka 6bi1a 0TBEprHyTa
ret_code i4 Kog, Bo3spara npoueaypbl nepenocTaHoBKu
ret_message c255 TekcT coobLLeHNsA 0 NPUYKHE OTBEPXEHWS 3asiBKV MPW NepernocTaHoBKe
comment c20 KommeHTapwuii Tpeligepa

login_from c20 JlorvH nonb3oBatens, NOCTaBMBLLETO 3asiBKY
ext_id i4 BHeLWHWiA Homep

opt_type i4 Tvn HCTpPYMeHTa
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5. OnncaHue KomaHpg,

5.1. Metog AddOrder - flo6aBneHne 3as1BOK

Tvn coobLeHus: 465
Tvn OoTBETHOro coo6LLeHns: 179
Vcnonb3yetca ans fob6aBneHns 3asaBok No dobroyepcam, onuuoHam v COCTaBHbIM MHCTPYMEHTaM.

Ta6n. 122. Bxoasume napameTpbl

Nmsa napameTtpa Tun 3HaueHue no | Onucaxue
YMOYaHuio

broker_code c4 Kog, 6pokepckoii dovpmbl

isin_id i4 YHVKasbHbIN YACOBOW UAEHTUUKATOP NHCTPYMEHTA

client_code c3 Koga knneHTa

dir i4 HanpasneHus 3aaBKku

type i4 Bup 3asBku

amount i4 KonnyecTtso eAnHWL, MHCTPYMEHTa

price cl7 LieHa 3aaBku

comment c20 Mone kommeHTapus. [lo6aBnserca B 3asBKy, cAenky. Moxer
MCMO/Mb30BaTbCA N0 COGCTBEHHOMY YCMOTPEHUIO paspaboTun-
KOB LL/O3A.

broker_to c20 Kog, PTC chmpmbl, KOTOPOIA afpecoBaHa BHECUCTEMHAs 3asiBKa

ext_id i4 0 BHeLwUHWiA HoMep. [lo6aBnsieTcs B 3asBKy, CAENKY

is_check_limit i4 0 Mpu3HaK NPOBEPKM NIVMUTOB LiEHbI

date_exp c8 [Jata ncreueHus 3aasku. [JobaBnseTcs B 3asBKY.

dont_check_money i4 0 Mpun3Hak pacyeTa pMCKOB MO KIMEHTCKOMY pasfeny no faHHow
3asBKe

match_ref cl0 TekcT-cBA3Ka A4NA OAHO3HAYHOro COOTBETCTBUA ABYX BCTpPeY-
HbIX ajpEeCHbIX 3asBOK

ncc_request i1 0 MpusHak 3anpoca K HKL| Ha 3aknioveHne caenok ¢ y4acTHUKOM
TOpros

Ta6n. 123. Pe3ynbTat BbINO/IHEHUA

Nms napameTtpa Tvn 3HauyeHne no | Onucaxuvne

YMOTYaHUIO

code i4 Kog Bo3Bparta

message c255 TekcT coobLLeHus

order_id i8 Kop 3asiBKM B cucteme

Koppl BO3BpaTa kKomaHap!l:

0 ycnex BbINO/IHEHWA onepaLun
[pyroe 3HaueHne owmbka
MpumeyaHus:

 Mone type MOXeT NpyHUMATb CNneaytoLme 3Ha4YeHNs:
1 KOTMpOBOYHAasA 3asBKa (OCTaeTcs B ouepeAn nocse YacTUYHOro CBefeHNs)
2 BCTpeyHas 3asBKa (CHUMAaeTCs nocsie NPoBeAeHUs ayKLoHa)
3 3asBka Fill-or-Kill (ncnonHseTcs LenMKoM nam CHUMaeTCs)
4 3anBka Book-or-Cancel (Lenmkom BCTaeT B CTakaH Win CHUMaeTCs)
 Mone dir MOXET NPUHMMATb CneaytoLme 3HaYeHNS:

1 3asBKa Ha NOKYymnKy
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2 3asBKa Ha Npojaxy
* B none price 3agaétca LeHa 3asBkn B CTPOKOBOM BMAE ‘nnnnnnnnnn.mmmmm’.
* MNone is_check_limit MOXeT NPUHUMATL CredyloLme 3HaYeHNs:

0 He BbINOMHATL NPOBEPKY IMMUTOB

1 BbINONHATL NPOBEPKY JIMMUTOB

* B none date_exp 3apgaétca gata ucredeHus 3asseku B suge 'YYYYMMDD'. Ecnu B kauecTBe AaHHOIO NnapameTpa nepegaércs nycras
CTPOKa, TO 3as1Bka cumTaeTcs 06bI4HOIA. [pu 3aAaHHO faTe 3asBka OyaeT aBToMaTMyeCku NePEBLICTABIATLCS B C/IEAYHOLLYIO CECCUI0, HO
nosiyyas npu 3TOM HOBbIi HOMEp 1 HOBOe BpeMsl. TakvM 06pa3omM noslyyatoTcsl "MHOroAHEBHbIE" 3a5BKW. BPeMsi X XXU3HU — A0 UCTEYEHNSI
Aatbl. 3as1BKM C ncTeKwel gato 6yayT aBTOMaTMyYeCckn CHUMATLCS NOCc/e 3aBepLUEeHNst BeHepHel ceccum (eCnn OHa eCcTb B 3TOT AEHb),
yXe Houblo. py nepeBbICTaBEHNN AenaloTCs MPOBEPKU HA Ha/IMUME VHCTPYMEHTA, KMEeHTa, AOCTaTOuHOCTM CpeacTs. [JonycTumblii
AvanasoH AaTbl: >= CEerogHsLLIHero AHsA, <= 0AHOro roga snepes. Henb3s ykasblBaTb AaTy UCTEUYEHUs 3a8BKU B 8PECHbIX 3asiBKax.

* MapameTp 3asBku dont_check_money npuHWMaeT cneayloLye 3HaueHus:
o 0 - npoBepsiTb 06ecneyeHne Ha ypoBHE KIIMEHTCKOTo pasaena
o 1 - He NpoBepsiTb 06eCNeYeHe Ha YPOBHE KIIMEHTCKOTO pasgena

MapameTp MOXET UCMO/b30BATLCS SIOTMHOM, UMEIOLWMM CrieLmaibHoe paspelleHve. B ciyuae, ecnv gaHHblii donar 6yaeT ycTaHoBNeH y
3as1BKy, NOAaBaeMoi C /IOTMHA, Y KOTOPOro AaHHOE pas3peLeHne OTCYTCTBYET, 3asiBka Gy4eT OTBeprHyTa.

» BbICTaB/ieHue npusHaka Ncc_request o3HavaeT, vTo 3asBKa ABseTca 3anpocom K HKLL Ha 3ak/ioueHne cienok ¢ yHacTHUKOM TOProB.
Vcnonb3yeTtca Ans yperynmpoBaHnsa HeUCNOMHEHHbIX 06A3aTeNbCTB yHacTHVKA TOProB nepeg y4acTHUKOM K/IMPWUHTa, B TOM yucne, B
Cny4yae HefoCTaTO4YHOCTN 06ecneyeHns y4acTHVKa TOproB. 3anpoc MOXeT NoAaBaTbCsA TOMbKO YYACTHUKOM K/TMPUHTA, He ABASIOLLMMCS
O[lHOBPEMEHHO Y4aCTHUKOM TOProB, U TOJILKO C J/IOTMHOB YPOBHSA P® 1 BO.

5.2. MeTtop DelOrder - YaaneHue 3asBOK

Tun coobuyeHus: 461
Tun oTBETHOrO coobLeHns: 177
Wcnonb3yeTca Ans yganeHus 3asasok No yblovepcam, OnLmMoHam 1 COCTaBHbIM UHCTPYMEHTaM.

Ta6n. 124. Bxoasume napameTpbl

Nma napameTtpa Tun 3HauyeHue no |OnucaHune
yMO4aHuio
broker_code c4 Kog, 6pokepckoit davipmbl
order_id i8 Kog, 3asBkun Ans yganenus
ncc_request i1 0 Mpu3Hak 3anpoca kK HKL, Ha 3akntoyeHne caenok ¢ Y4acTHUKOM
TOproB.
client_code c3 Kop, knuneHTa
isin_id i4 YHVKa/TbHbIN YACTOBOW UAEHTUMNKATOP NHCTPYMEHTa

Ta6n. 125. Pe3ynbTat BbINO/IHEHUA

Nmsa napameTpa Tun 3HaueHue no |OnucaHue
yMonuaHuio
code i4 Kog Bo3Bpara
message c255 TekcT coobLieHus
amount i4 KonnuectBo eayHNL, MHCTPYMEHTA B y4a/1IEHHOI 3as1BKe

Kogbl Bo3BpaTa KOMaHab!:

0 ycnex BbINO/IHEHWA onepauun
[pyroe 3HaueHue oLmbka
MpumeyaHus:

 Kopg Bo3Bpata = 14 (He HaiifeHa 3asiBka A4/ yaseHrsl) 03HAYaeT, YTo Takoil 3asiBkU B ouepeay (Ye) HeT. BO3MOXHO, Homep Henpa-
BWU/IbHBIN MU ee cerofiHs Boo6LLe He 6blno. HET cMbic/a NOBTOPHO (a TeM 60/1ee MHOTOKPATHO) NOChINATh yAasieH e ¢ TeM Xe HOMEpPOM.
Oc06eHHO 3TO aKTyaslbHO /151 aBTOMATUYECKUX CUCTEM.

* BbicTaBneHve npusHaka ncc_request o3Hayvaert, 4yTo yaansaerca 3anpoc B HKLL Ha 3ak/itoueHne caesnok ¢ y4acTHUKOM TOpPros. Yaanatb
3anpochbl MOXET TOMbKO YHaCTHUK K/TMPUHTA, He ABASIOLWMIACSA O4HOBPEMEHHO YYACTHNKOM TOProB, U TOMbKO C SIOTMHOB YPOBHSA P® 1 BO.
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5.3. MeTopg DelUserOrders - MaccoBoe yganeHue 3aaBOK

Tun coobLueHus: 466
Tun OTBETHOrO CO06LLEeHNs: 186

KomaHza Ha maccoBoe yfaneHue BCeX 3asiBOK, YOBETBOPAIOLLMX KPUTEPUAM. MOXHO yaanaTb 3asBKu No chblouepcam, onuyuoHam u
COCTaBHbIM MHCTPYMEHTaM.

Ta6n. 126. Bxogsauwue napameTpbl

Nmsa napameTtpa Tvn 3HayeHune no | OnucaxHvne

YMOTYaHUIO
broker_code c4 Kop, 6pokepckoit dovpmbl
buy_sell i4 Bbi6op Tuna 3asBOK B 3aBMCUMOCTY OT HanpaB/ieHns
non_system i4 BbI60p TUNa 3asBOK N0 Npr3HaKy 06blYHbIE/BHECUCTEMHbIE
code c3 Ko KnneHTCkoro cyeta
base_contract_code c25 Ko 6a30BOro aktnea
ext_id i4 0 BHeLLHWiA Homep
isin_id i4 YHUKaJ/TbHbIV YAC/TOBOI NAEHTUMKATOP MHCTPYMEHTa
instrument_mask i1 Macka rpynnbl MIHCTPYMEHTOB

Ta6n. 127. Pe3ynbTat BbINO/IHEHUA

Nmsa napameTtpa Tvn 3HauyeHne no | Onucaxuvne
yMO4aHuio
code i4 Kop Bo3Bparta
message c255 TekcT coobLLeHus
num_orders i4 KonnuecTtsBo yaaneHHbIX 3a9BOK

Kogpbl BO3BpaTa KoMaHgbl:

0 ycnex BbINO/IHEHNA onepauun
[pyroe 3HayeHue ombka
Mpumeyanus:

* MNapameTp buy_sell MOXeT NPUHUMATL CriefytoLmne 3HadYeHus:
1 3aaBKu Ha MOKYMKY
2 3asBKM Ha nNpogaxy
3 Bce 3asBku
* [MapameTp non_system MOXET NPpUHMMATL CNeayloLime 3Ha4YeHns:
0 OO06blYHbIE 3a8BKU
1 BHecuctemHble
2 Bce
» MapameTp instrument_mask siBnsieTcs GUTOBOV MaCKoOI:
0x1 ®blovepcbl
0x2  OnuuoHbI
0x4  VIHCTPYMEHTbI-CBA3KU
« Ecnu napameTp code He 3agaH U ero 3HadeHve paBHO ‘%%%’, TO NPON3BOANTCA yAasieHe 3asBOK AJ151 BCEX KIMEHTCKUX CHETOB.

« Ecnn napaveTp base_contract_code He 3afaH U ero 3HaueHvie paBHoO ‘%’, TO NPOU3BOANTCS yAa/IeHe 3asiBOK A/151 BCEX KOHTpPak-
TOB.

* B cnyyae 3agaHusi gna napameTpa ext_id 3HauveHusi, oTiMyHOro ot O, NPOU3BOAUTCS yAa/IEHUS BCEX 3asiBOK C COOTBETCTBYHOLLMM
ext_id. 3HavyeHus napameTpoB buy_sell, non_system, base_contract_code v isin_id npv 3TOM UTHOPMPYIOTCS, HO UX 3HaYe-
HWS1 LOHKHBI HAXOAWTCA B AOMNYCTVMOM [ManasoHe.
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+ C NOMOLLbI0 JaHHOl KOMaHAb! YAANATCs TOMbKO 3asBKM, HO He yaansioTcsa 3anpockl B HKLL Ha 3ak/toueHre CAenok C y4acTHUKOM
TOProB.

* KomaHga HefocTynHa A1 YHaCTHUKOB K/TMPUHTA, He ABNSIOWMXCA OAHOBPEMEHHO M yYaCcTHMKaMn TOpros. [/19 MaccoBOro yaasieHus
3a5BOK yYaCTHVK KNMpWHra MOXeT BOCMOo/b30BaTbes koMaHgol DelOrdersByBFLimit.

« Ecnu TpaH3akuus 3aBeplueHa ycneluHo (kog Bo3spara 0), Ho He yaaneHo HU oAHOW 3asBku (num_orders=0), HauicnseTcs wrpad 3a
OLMBOYHbIE TPaH3aKLuK.

5.4. MeTtog MoveOrder - NsmeHeHNe 3asBOK

Tun coobueHns: 460
Tun oTBETHOroO coobLyeHns: 176
Mcnonb3ayetcs gns UsSMeHeHus 3a8BOK No doblodepcam 1 OnumMoHam.

Ta6n. 128. Bxogswme napaMmeTpbl

Nma napameTtpa Tun 3HauyeHue no |OnucaHue
yMOYaHUio
broker_code c4 Kog, 6pokepckoit dovpmbl
regime i4 Pexunm paboTbl kKoMaHab!
order_idl i8 Homep nepBoii yaansemoli 3asBku
amountl i4 HoBoe KonM4YecTBO eAuHUL, MHCTPYMEHTa 151 NepPBOIi 3asBKMN
pricel cl7 HoBas ueHa A1a nepBoii 3asBkn
ext_idl i4 HoBbI BHELLHWIT HOMEP A719 NepBoli 3a8BKM
order_id2 i8 Homep BTOpOIi yaansiemMoli 3as1BKu
amount2 i4 HoBoe KonM4ecTBO eAuHNL, MHCTPYMEeHTa A1 BTOPOW 3asBKM
price2 cl7 HoBas ueHa 4715 BTOPOWi 3a8BKM
ext_id2 i4 HoBbI BHELLHWT HOMEep A/19 BTOPOI 3aABKK
is_check_limit i4 0 Mpu3Hak NpoBepKM NMMUTOB
ncc_request i1 0 MpusHak 3anpoca K HKL Ha 3akntoyeHne cAenok ¢ yHacTHUKOM
TOProB.
client_code c3 Koga knneHTa
isin_id i4 YHVKa/TbHbIN YACOBOW UAEHTUMNKATOP NHCTPYMEHTA
Ta6n. 129. Pe3ynbTat BbINO/IHEHUA
Nma napameTtpa Tun 3HaueHune no |OnucaHne
YMO4aHuio
code i4 Kog, Bo3spara
message c255 TekcT coobLLeHus
order_idl i8 HoBbIli HOMEp NepPBOIA 3asBKK
order_id2 i8 HoBbIli HOMep BTOPOWi 3asBKM

Kogpl BO3Bpata KoMmaHzbl:

0 ycnex BbIMOMIHEHNS onepaLun

[pyroe 3HaueHune owmbka

MpumeyaHus (B HacTosLeM MpumeyaHn TEPMUH "06bEM" 03HAYAET KONTIMYECTBO €AMNHUL, UHCTPYMEHTA):

* MapameTp regime onpeaensier pexumM paboTbl KOMaHAbl U MOXET NPUHUMATL CleayoLive 3HaUYeHUS:
0 He mMeHATbL 06bEMBI 3a5BOK. OCTaeTcs TekyLWil hakTuuecknin 06bemM 3asBOK B cucteme. MNpucnaHHbie KonnyecTsa UrHOPUPYHOTCS.
1 W3mMeHnTb 06BEMDI 3a51BOK. EC/n 3aABKM HalijeHbl, BMECTO HUX BbICTABNSIOTCA 3a8BKU C NPUCAaHHBIMU LEEHON N 06EMOM.

2 CHATb cTapble 3asBkn. Ecnv 06beM X0Ta 6bl OAHON 13 3asiBOK HE COBMAAAET C NPUCIaHHbIM, yaansTcs obe 3asBku. VHave - Bbl-
MOSHAETCA CABMI.

3 YcTaHoBWTbL 0GBEMBI 3a5IBOK PABHBIMY MPUC/IAHHBIM 3a BbIYETOM CBEAEHHOI YacTy 3asBku (He MeHbLue 0). Ecnv npucnaHHbIii 06bem
MeHbLLUE CBELEHHOI YacTu 3asBKU, yAAISIOTCS 06e 3asiBKU.

* MNone is_check_limit MOXeT NPYHUMATL CredyloLme 3HaYeHNs:
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5.5.

0 He BbINOAHATL NPOBEPKY NMMMUTOB
1 BbINONHATL NPOBEPKY JIMMUTOB
* [1nA HOBbIX 3a5BOK NPOBOAUTCA NpoLeaypa aykumoHa.
e CpABur 3asBOK BO3MOXEH TOJ/IbKO B pamKax OfHOro TOProBoro MHCTpyMeHTa. To/IbKO Mo OAHOMY K/IMEHTCKOMY PerucTpy.
¢ Henb3s casurartb 3asBKU MO CBA3KaM.
* Henb3a copuratb agpecHble 3adBKU.
» [Npwv caBure HenMb3s MEHATb Hanpas/eHe 3asaBKu.
* YpaneHHas (v nepeaBuHyTas, Uav NONHOCTbIO CBEAEHHAs) 3asiBKa He NepeBbICTaBASETCS; BblgaeTcs coobLleHne 06 ownbke.

« Ecnu npu cagure napbl 3asBOK OfHA M3 HUX He HalijeHa UM He MOXET GbiTb NepenBuHyTa, AEACTBUSI CO BTOPOI 3asiBKOI Takke He
Npou3BOAATCSA C Bblfayeli COO6LEHNA 06 OLLMOKE.

» Ecnu gBe 3asBKM NPOTUMBOMNOIOXKHOTO HaMpaB/ieHUsi CABUTAOTCA TakuM 06pa3oM, YTO LieHbl 3asBOK NepecekarTcs, napameTpbl cunTa-
HOTCS HEKOPPEKTHBIMW, CABUI HE BbINOJTHSAETCS, BblAAeTCs CO06LLIeHNe 06 oLwmnbKe.

« Ecnu npu caure napbl 3adBOK OfHA& U3 HUX HaTKHY/lacb Ha KpOCC-CAENKY (CBe,EI,eHVIe C 3asBKoii oT Toro xe VIHH, nubo knneHTtckoro
perMCTpa), OHa OTKaTbIlBaeTCAd, a Apyras 3asBka caBuraeTca.

* [Npy nepeasmxke 3asaBOK datefexp NepeHoCcATCA B HOBbIE 3asBKN.

» B pesynbratax 06paboTkn KomaHabl nons order_id1 v order_id2 3anosHATCA HOMepaMu HOBbIX 3a8BOK. B cnyyae, ecniv 3asBka
He 6bina BbiCTaB/eHa, COOTBETCTBYIOLLEe None 06HyNseTcs.

* BbicTaBneHve npusHaka ncc_request o3Hayaert, 4To nsmeHsetcsa "3anpoc K HKLL Ha 3ak/io4eHne caenok ¢ y4acTHUKOM Topros”. U3-
MEHATb 3anpoChl MOXET TOMbKO YHACTHUK KIMPUHTA, He ABNAILWMIACA OL4HOBPEMEHHO YYaCTHUKOM TOProB, U TOMbKO C SIOTMHOB YPOBHS
PO n B®.

« Ecnwn casur 3asBku Tuna Book-or-Cancel npuBoguT K ee UCNONHeHUIo, TO CABUT OTKAThbIBAETCs, a caMa CABMraemas 3asiBka ocTaercs
B cUcTEME.

» Ecnu npu casvre napbl 3asBok Tuna Book-or-Cancel ogHa U3 HUX HaTKHyNacb Ha WCMOMHEHWE, OHa OTKaTbIBaeTCs, a Apyras 3asBka
cABuraetcs.

MeTopg IcebergAddOrder - lo6aBneHne aicoepr-saaBoK

Tun coobLueHus: 472
Tun oTBETHOro coo6LLeHus: 180
Wcnonb3yeTca ans gobasneHus ancbepr-3asBok.

Ta6n. 130. Bxoasauwme napameTtpbl

Nms napameTtpa Tvn 3HauyeHne no | Onucauve
YMO4aHuio

broker_code c4 Kog, 6pokepckoit dovpmbl

isin_id i4 YHVKasbHbIN YACTOBOW UAEHTUUKATOP NHCTPYMEHTA

client_code c3 Koga knneHTa

dir i4 HanpasneHus 3aaBKku

type i4 Bup 3asBku

disclose_const_amount i4 KonnuectBo eAnHUL, MHCTPYMEHTA B MOCTOSIHHOW COCTaBsAo-
el "BcnbiBaoLein” (BUAUMOINt) yactu aiicbepr-3asBkm

iceberg_amount i4 O6Luee KONMYECTBO UMHCTPYMEHTOB B aiicbepr-3asBke

variance_amount i4 0 AMNAMTYga OTK/IOHEeHUs (B KOHTpakTax) Criy4aiHol Haf6aBku
K BCN/bIBatOLLE YacTu aiicbepr-3assku

price cl7 LleHa 3asBku

comment c20 Mone kommeHTapusa. [lobaBnserca B 3asBKy, cAenky. Moxer
1cnonb3oBaTbCs N0 COGCTBEHHOMY YCMOTPEHUIO pa3paboTym-
KOB LL/H03a.

ext_id i4 0 BHeLwuHWiA HoMep. [lo6aBnsieTcs B 3asBKy, CAeNKy

is_check_limit i4 0 Mpu3Hak NPoBEPKM IMMUTOB LiEHbI

date_exp c8 [Jata ncreuenus 3asnsku. [Jjobasnsercs B 3asBKY.
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Nms napameTtpa Tvn 3HauyeHne no | Onucauvne
YMOYaHUIO
dont_check_money i4 0 Mpun3Hak pacyeTa pUCKOB MO K/IMEHTCKOMY pasfesny no faHHow
3asnBke
ncc_request i1 0 Mpu3Hak 3anpoca Kk HKL Ha 3akntioyeHne caenok ¢ y4aCTHUKOM
TOpros

Ta6n. 131. Pe3ynbTat BbINO/IHEHUA

Mmsa napameTtpa Tvn 3HaueHune no | OnucaxHve
YMOMYaHUIO
code i4 Kop Bo3Bparta
message c255 TekcT coobLeHus
iceberg_order_id i8 MpaeHTudhmkaTop aiicbepr-3asBku

Kogbl BO3BpaTa KOMaHgpl:

0 ycnex BbIMOMHEHNS onepaLn
[pyroe 3HaueHuve oLmbka
MpumeyaHus:

* [Mone dir MOXET NpUHUMAaTL CReaytoLive 3HauYeHus:
1 3aBKa Ha MOKYMKy
2 3adaBKa Ha npogaxy
» [Mone type MOXET NPUHUMATL CleaytoLive 3HaUYEeHUS:
1 KoTMpOBOYHas 3asiBKa (OCTaeTCA B ouepeamn nocse 4acTMyHOro ceefieHns)
4 3anBka Book-or-Cancel (Lenmkom BCTaeT B CTakaH Win CHUMaeTCs)
* B none price 3afaéTca LeHa 3as8Bkn B CTPOKOBOM BMAE ‘nnnnnnnnnn.mmmmm’.
* MNone is_check_limit MoXeT NpMHUMATL Credylowme 3HaYeHNS:
0 He BbINOMHATL NPOBEPKY NMMMUTOB
1 BbINONHATL NPOBEPKY JIMMUTOB

* B none date_exp 3agaétca gara ucteyeHuns 3asasku B suge 'YYYYMMDD'. Ecnu B KayecTBe JaHHOIO napameTpa nepegaércs nycras
CTpoKa, TO 3asBKa cunTaeTca 06bI4HON. MNpun 3a8aHHON AaTe 3asBka byAeT aBToMaTUYeCcky NepeBbICTABIATLCS B CNEAYIOLLYI0 CECCUIO,
HO - Mosnyyas Npy 3TOM HOBbI HOMEp 1 HOBOe BpeMsl. TakiM 06pa3om MoslyyatoTCs «MHOTOAHEBHbIE» 3aABKU. Bpems nx xusHu — o
ncTeveHVs patbl. 3asABKM C UCTEKLIER AaToli 6yayT aBTOMaTMYeckn CHUMAaTbCS Moc/e 3aBeplueHnst BedepHeli ceccun (eCnu oHa ecTb
B 3TOT fleHb), YXXe HOouYblo. [1pn NepesBbICTaBNEHNN [eNaloTCs NMPOBEPKN Ha Ha/IMUMe UHCTPYMEHTA, KMeHTa, JOCTaTO4HOCTU CPefCTB.
JonycTumblii fuanasoH faTbl: >= CerogHsALWHero AHs, <= 0fHOr0 roga snepes.

* MapameTp 3asBku dont_check_money npuHUMAET CneayoLye 3HAUEHUS:
o 0 - NpoBepsiTb 06ecneyeHne Ha YpoBHE KIIMEHTCKOTo pasaena
o 1 - He NpoBepsiTb 06ecnevYeHne Ha YPoBHE K/IMEHTCKOTO passena

MapamMeTp MOXET 1CMO/b30BaTLCS IOTMHOM, UMEIOLLMM CrieupaibHoe paspelueHue. B ciydae, ecnin AaHHblii donar 6yaeT ycTaHoB/EH y
3as1BKM1, NOAABAEMON C JIOMUHA, Y KOTOPOro AaHHOe paspelleHne OTCYTCTBYET, 3asBKa GyAeT OTBeprHyTa.

» BbICTaB/ieHne npusHaka Nncc_request o3HavaeT, vTo 3asBKa ABseTca 3anpocom K HKLL Ha 3ak/itoyeHne cenok ¢ yHacTHUKOM TOProB.
Mcnonb3yetca ans yperynmpoBaHust HEUCMOSTHEHHBIX 0643aTe/lbCTB YYacTHUKA TOProB nepes, y4acTHUKOM K/IMpUHra, B TOM 4Yuichne, B
C/ly4yae HefoCTaTOYHOCTU 06eCneyeHuns yyacTHKa TOPros. 3anpoc MOXeT NoAasaTbCs TOIbKO YHACTHUKOM K/TMPUHTA, He SBMSAOLWLMMCS
O[lHOBPEMEHHO Y4aCTHUKOM TOProB, U TOJIbKO C /IOTMHOB YPOBHSA P® 1 BO.

5.6. MeTtop IcebergDelOrder - YaaneHue aiicoepr-3asaBoK

Tun coobLeHns: 464
Tvn OTBETHOrO CO06LLEeHNs: 182

Mcnonb3yetca ansa yaaneHus aincbepr-3asBok. KomaHga MoxeT oTpabarbiBatb kak no public_order_id, Tak u no private_order_id. KomaHga
no public_order_id 6yayT pa6oTaTtb TO/IbKO, €C/IM BUAMMAs 4acTb C TaKuM HOMEPOM elLle ecTb B cucteme (He 6blna cBegeHa), B MPOTUBHOM
cnyyae 6yaeT Bo3BpaLleHa owmnbka 06 OTCYTCTBUM 3asBKM C TakuM HOMepoM. [oToMy pekomeHayeM paboTaTth ¢ aicbepr-sasskamu no
private_order_id.
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Ta6n. 132. Bxoasuwme napameTrpbl

Nms napamertpa Tvn 3HauyeHne no | Onucaxuvne
yMO4aHUIo
broker_code c4 Kof 6pokepckoin hupmbl
order_id i8 Kog 3as1Bkn ons yaaneHus
isin_id i4 YHVKasIbHbIN YACIOBOW UAEHTUMUNKATOP NHCTPYMEHTA
ncc_request i1 0 MpusHak 3anpoca kK HKL, Ha 3aknto4veHne caenok ¢ Y4acTHUKOM
TOproB.
Ta6n. 133. Pe3ynbTat BbINOSIHEHUA
Nma napameTtpa Tun 3HaueHue no |OnucaHune
yMon4aHuio
code i4 Kog Bo3Bpara
message c255 TekcT coobLieHus
amount i4 KonnuectBo eayHNL, MHCTPYMEHTA B y4a/1IEHHOI 3as1BKe
Koabl Bo3BpaTa KoMaHab!:
0 ycnex BbINO/IHEHWS onepauun

[pyroe 3HaueHune owmbka
MpumeyaHus:

« Kop Bo3Bparta = 14 (He HaiiieHa 3asBka /15 yAaseHus) 03HauaeT, uTo Takoli 3asBku B odepean (yxe) HeT. Bo3MoxHO, HoMep Henpa-
BWU/IbHBINA U ee cerofiHs Boo6LLe He 6bl10. HeT cMbic/ia MOBTOPHO (a TeM 60/1ee MHOTOKPATHO) NOCbINaTh YAa/leHUe C TeM e HOMEPOM.
OC06EHHO 3TO aKTyaslbHO /151 aBTOMATUYECKUX CUCTEM.

+ BbiCTaB/eHWe Npu3Haka ncc_request o3Hadaer, uTo yaansercs 3anpoc B HKLL Ha 3aknoueHne CAENoK ¢ yYacTHUKOM TOProB. YaasisiTe
3anpochl MOXKET TO/LKO YYACTHUK KMPUHTA, HE ABNAIOWMIACA OIHOBPEMEHHO YYaCTHUKOM TOPFOB, U TOMLKO C JIOTMHOB YPOBHSA PP 1 BO.

5.7. MeTtop IcebergMoveOrder - UsmeHeHue alicoepr-sasaBoOK

Tun coobueHuns: 463
Tvn OTBETHOrO co06LLeHNs: 181

Vcnonb3ayetcs A1 u3MeHeHus aiicbepr-3asBok. KomaHaa MoxeT oTpabaTbiBaTh Kak no public_order_id, Tak n no private_order_id. KomaHza
no public_order_id 6yayT pa6oTaTb TO/IbKO, €C/IM BUAMMas 4acTb C TakuM HOMEPOM elLlle ecTb B cucteMe (He 6blna cBefeHa), B MPOTUBHOM
cnyyae 6yAeT Bo3BpaLleHa olwmnbka 06 OTCYTCTBUM 3aABKM C Takum HOMepoM. [oToMy pekomeHayeMm paboTaTth ¢ aicbepr-sasskamu no

private_order_id.

Ta6n. 134. Bxogsawme napaMmeTpbl

Mmsa napameTtpa Tvn 3HayeHune no | OnucaxHve
yMoO4YaHuio
broker_code c4 Kog, 6pokepckoit dovpmbl
order_id i8 MaeHTndmkaTop N3MeHSEMO 3asBKN
isin_id i4 YHWKasIbHbIA YNCI0BOIN MAEHTUIMKATOP MHCTPYMEHTa
price cl7 HoBas ueHa 3aaBkun
ext_id i4 HoBbI BHELLHWIT HOMEep 3asBKu
ncc_request i1 0 Mpu3Hak 3anpoca k HKLL Ha 3akntoveHne cAenok ¢ y4acTHUKOM
TOproB.
is_check_limit i4 0 [Mpu3Hak NpoBepkn NMMUTOB
Ta6n. 135. Pe3ynbTat BbINO/IHEHUA
Nmsa napameTtpa Tvn 3HauyeHne no | Onucaxuvne
yMO4aHUio
code i4 Kog Bo3Bparta
message c255 TekcT coobLLeHus
order_id i8 HoBbIil aeHTUdMKATOP 3asBKK
Kogbl BO3BpaTa KoMaHAb!:
0 ycnex BbINOSIHEHNSA onepaLun
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[Opyroe 3HauyeHve owmbKa

MpumeyaHus:

¢ MNone is_check_limit MOXET NPYHNMATb CNeayoWwne 3HaueHNs:
0 He BbINOMHATL NPOBEPKY IMMUTOB
1 BbINONHATL NPOBEPKY JIMMUTOB

* BbicTaBneHue npusHaka ncc_request o3Havaet, 4To nameHsetcs "3anpoc K HKLL Ha 3ak/oueHre caenok ¢ yHacTHUKOM Topros”. A3-
MEHATb 3anpoCbl MOXET TOIbKO YHACTHVK KIMPUHTA, HE ABAAIOLWMIACA OL4HOBPEMEHHO YYaCTHUKOM TOProB, 1 TO/MbKO C SIOTMHOB YPOBHS
P® n B®.

5.8. MeTtog ChangeClientMoney - /I3aMmeHeHue K/IMeHTCKUX JIMMUTOB

Tun coobLeHuns: 458
Tvn OTBETHOrO cO06LLeHNs: 187
Mpoueaypa No3BONSAET MEHATb AEHEXHbIE IMMUTbI MO KIMEHTCKOMY CHETY.

Ta6n. 136. Bxoasauwme napameTrpbl

Nms napameTtpa Tvn 3HauyeHne no | Onucaxuvne
yMO4aHuio
broker_code c4 Kog, 6pokepckoit dovpmbl
mode ul Pexum paboTbl KOMaHab!
code c3 Kopg, KnneHTcKoro cyeta
coeff_im cl7 KoadhdomumeHT knneHtckoro MO
is_auto_update_limit i4 -1 MpuW3HaK aBTOMAaTNYECKOI KOPPEKLMN TIMMUTA Ha BENUYMHY [0-
X0Aa npu 3akayke nocne KnnpuHra
check_limit i4 1 dnar NpoBepkM Ha AO0CTaTOYHOCTb CPEeACTB
limit_money cl7 JIMMUT fleHeXHbIX cpescTB

Ta6n. 137. Pe3ynbTat BbINOJIHEHUA

Nma napameTtpa Tun 3HauyeHue no |OnucaHune
yMOYaHUio

code i4 Koga Bo3sBparta

message c255 TekcT coobLieHus

Kogbl Bo3BpaTa KOMaHab!:

0 ycnex BbIMOMHEHNS onepaLun
[pyroe 3HaueHue owmbka
MpumeyaHus:

» Pexum paboTtbl komaHabl (none mode):
11  Ypanutb NMMUT, OTK/IIOUUTL NPOBEPKY Ha [OCTATOYHOCTb CPEeACTB
12 YcTaHOBWTb IMMUT AEHEXHbIX CPeACTB B pa3mepe limit_money
13 VI3MEHUTb NIMMUT AEHEXHbIX CPeACTB Ha BenuyuHy 1imit_money

» MpusHak is_auto_update_limit ycTaHOBMEHHbIN B 3Ha4YeHVe "1" N03BOMISAET aBTOMaTU3MPOBAaTL MPOLECC U3MEHEHUS TIMMWUTOB MO
pe3ynsratam npegblayllero aHs. 3HadeHune "-1" aona napameTtpa is_auto_update_limit o3HavaeT, YTO 3HAYEHMEe He 3a[aHOo Nosib-
3oBarenem.

« [lna n3veHeHus napameTtpa is_auto_update_limit vcnonb3yiite pexum 13 ¢ napameTtpom 1imit_money=0.
» B napametpe check_limit MOXHO yKa3aTb c/iefylolme 3HaYeHns:

0 He BbINOMHATL NPOBEPKY, NPOU3BECTUN GE3YC/IOBHOE U3MEHEHME NMMKTA

1 BbINOMHATL NPOBEPKY. VI3MeHeHVA NPpon3BOAATCA TOMbKO NPU [OCTATOYHOCTY CPEfCTB

« [lycTas cTpoka, 3agaHHasa B nose Tuna cl7, AaeT BO3MOXHOCTb MPW MOCbI/IKE KOMaHAbl He N3MEHATL 3HaYeHue napameTpa, KoTopoe
nosnb3oBartesib paHee yXxe oTnpaBu/l B TOProByrd CUCTEMY.
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5.9. Metog ChangeBFMoney - U3smeHeHne numutoB B®P

Tun coobLeHuns: 426
Tun OTBETHOro co06LLeHus: 107

Mpoueaypa No3sBoNseT MeHATb AeHbrn no csoum b®. MNpu aTom, Npu yBenuueHun cyeta b®, HegocTaroLme AeHbIM CHAMAOTCA CO cyeTa
camoii P®, a npy yMeHbLUEHUW, AEHbIV BO3BpaLLalTCs Ha cyeT Po.

Ta6n. 138. Bxogsuue napameTpbl

Nmsa napameTtpa Tun 3HaueHune no | Onucaxue
YMOMYaHUIO
broker_code c4 Kog, 6pokepckoit dovipmbl
mode i4 Pexunm paboTbl koMaHb!
code c2 Kog B®
limit_money cl7 JIMMUT fleHeXHbIX cpescTB
Ta6n. 139. Pe3synbrar BbINOMHEHUSA
Nmsa napameTtpa Tvn 3HaueHune no | OnucaxHve
YMOTHYaHUIO
code i4 Kog Bo3Bpata
message c255 TekcT coobuieHus
Kogpl BO3Bpara KoMmaHfpl:
0 ycnex BbINO/IHEHNA onepaLun

[pyroe 3HaueHne owwmbka
Mpumeyanus:
* Pexum paboTtbl komaHabl (none mode):
12 YcTaHOBUTb IMMUT pasHblii 1imit_money

13  W3meHuTb numuT 1imit_money

« TMpoleaypa A0CTYNHA TO/IbKO TOMY /IOTUHY LL03a OT P®, KOTOPpOMY AAMUHUCTPATOP TOProB NPOCTaBWI HEO06X0AMMbIe Npasa.

5.10. Metopg OptChangeExpiration - lMopyyeHus Ha akcnupayuio onuuoOHOB

Tun coobuenuns: 471

Tun OoTBETHOro coo6LLeHus: 190

Mofaua nopyyeHwii Ha OCPOUHYHO SKCMMPALMIO OMNLMOHOB, HA OTMEHY aBTOMATWNYECKOl 3KCIMpaLyM ONLMOHOB.

Ta6n. 140. Bxogsawme napameTpbl

Nma napameTtpa Tun 3HaueHue no |OnucaHune
yMon4YaHuio
broker_code c4 Kog, 6pokepckoit dovpmbl
mode i4 Pexunm paboTbl kKoMaHb!
order_id i8 Homep nopyyeHusi Ha akcnupauuio
code c3 Kof knneHTa
isin c25 Kog, nHCTpymeHTa
amount i8 0 SKCnupupyemoe KoNm4ecTso
Ta6n. 141. Pe3ynbraT BbINOMHEHUS
Nms napamertpa Tvn 3HauyeHne no | Onucaxuvne
YMO4aHUIO
code i4 Koga Bo3Bparta
message c255 TekcT coobLLeHus
order_id i8 Homep nopyyeHusi Ha akcnupauuio

Kogpl Bo3Bparta KomaH/bl:
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0 ycrnex BbIMOIHEHMS onepaLmm

[Jpyroe 3HaueHne oLmbKa

MpumeyaHus:

* Pexnm paboTbl komaHabl (Mone mode):
11  Ypanutb
12 [do6aBuTb/O6HOBUTL

« [1ns nopyyeHuii Ha aKCNUpaumio KNoYeBbIMU NONAMY ABNAOTCS 1sin v code. [Ins ogHON KOMGUHaUMK "isin + code" Henb3si nogaTb
60nee 0HOro NOPYYeHUsT Ha SKCNUPaLMIO.

« [pu po6aBneH HOBOTO NOPYYEHMS HAa 3Kcnupauuto B none order_id Heobxoanmo 3afasatb "0". CneayeT NOMHUTb, YTO eC/v B CU-
CTEME YXe CYLLecTBYET NopyyeHue ¢ TakuMu xe "isin + code", T0 BMECTO J06AB/IEHVSI HOBOTO BbINOHUTCS U3MEHEHWE CYLLECTBYHO-
LLiero nopyyeHwsi.

» Onepauum "Delete" nnn "Update" nopyyeHuii MOXHO NPOM3BOAUTL:
o Mo order_id (code n isin He 3agaHbl).
o lo code + isin (order_1id=0).

o Mo order_id n code + isin. B aTom cnyyae nocne HaxoxaeHusi nopyyeHus no order_id, B HEM NpOBEPSiETCS COOTBETCTBUE code n isin
NPVCAAHHBIM 3HAYEHUAM.

* B TOproBoii cucteMe eCTb BO3MOXHOCTb OTKA3aTbCsl OT aBTOMATUYECKOM 3KCNMpaLMy ONuMoHOB. [1/1s 3Toro B NociefHui AeHb o6patue-
HUS1 OMLMOHOB HEOGXOAMMO NOAAThL NOPYYEHMe Ha IKCMMPALUIo, B KOTOPOM yKasaTb B Nojie amount oTpuuaTesisHoe (CO 3HaKOM MUHYC)
KO/INYEeCTBO KOHTPAKTOB.

5.11. Metop FuturesExecutionRequest - lNopy4yeHnst Ha NCNONMHEHNE OAHO-

AHEBHbIX ()bIOYEPCOB C aBTONPOJIOHrayuei

Tun coobuenus: 470

Tun oTBETHOrO coobLyeHns: 189

Mogaya nopy4eHnin Ha NCNOTHEHUE OAHOAHEBHbIX (DbIOYEPCOB C aBTONPO/IOHraumein. MoXHo A06aBnsATb, U3MEHATb U yAaNsATb NOPyYEHNS.

Ta6n. 142. Bxogsuue napameTpbl

Nma napameTtpa Tun 3HaueHune no |OnucaHne
YMO4aHUIo
broker_code c4 Kog, 6pokepckoii dovpmbl
mode i4 Pexu1m paboTbl KOMaHbI
order_id i8 0 Homep nopy4yeHunsi Ha UCNOMHeHVe
code c3 MocnegHue 3 cMMBO/Ia KNIMEHTCKOMO Koga
isin c25 Koga hbtouepca
amount i8 KonnuectBo KOHTPAKTOB K MCMOSTHEHWIO
Ta6n. 143. Pe3ynbraT BbINONMHEHUS
Nms napameTtpa Tvn 3HayeHune no | OnucaxHve
YMO/T4aHUIO
code i4 Kop Bo3sBpata
message c255 TekcT coobuieHus
order_id i8 Homep nopyuyeHunsi Ha UCNoNHeHve
Kogpl BO3BpaTa KoMaHzbl:
0 ycnex BbINOMIHEHNSA onepaLun

[pyroe 3HayeHue owmbKa

MpumeyaHus:

* Pexunm paboTbl komaHab! (Mone mode):

11  Ypanutb
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12 [Oo6aBuTb/O6HOBUTL

» [1ns nopyyeHuii Ha UCMOTHEHUE K/THOYEBLIMU NOMSIMU SIBASAOTCA isin n code. Ans ogHOW KOMGUHauuy "isin + code" Henb3si nogaTb
60nee 0HOro NOPYYeHUsi Ha UCMOMHEHME.

 [Npwn pobasneHun HOBOrO NOPYYEHUs Ha UCNONHeHWe B none order_id Heobxogumo 3agasatb "0". CnefyeT NOMHUTb, YTO €C/IN B CU-
CTEME YXKe CyLLeCTBYeT NopyyeHue ¢ Taknumm xe "isin + code", To BMecTo fo6as/ieHNs HOBOIO BbINOMHUTCA U3MEHEHNE CYLLECTBYIO-
LLero nopyyeHus.

» Onepauum "Delete" nnu "Update" nopyyeHuii MOXHO NPOM3BOAUTL:
o Mo order_id (code n isin He 3afaHbl).
o lNo code + isin (order_1id=0).

o lMo order_id n code + isin. B aToM ciiy4dae nocne HaxoxaeHusi nopyyeHus no order_id, B HeM NpoBepsieTcst cooTBeTCTBME code 1 isin
NPUCNAHHBIM 3HAYEHNSM.

+ [MopyueHue Ha UCMOSHEHNE He MOXET BbiTb YAANEHO (U3MEHEHO), EC/M OHO A06GABMEHO OT SI0MMHA 60Mee BbICOKOrO YPOBHSL.

5.12. Metop FutChangeClientProhibit - ameHeHMe KNMEeHTCKUX orpaHuyeHuni
Ana obouepcos

Tun coobuenuns: 469

Tvn OTBETHOrO CO06LLeHNs: 115

Ta6n. 144. Bxogsauwme napameTrpbl

Nmsa napameTtpa Tun 3HaueHue no | Onucaxue

YMO4aHUIo
broker_code c4 Kog, 6pokepckoit dovpmbl
mode i4 Pexu1m paboTbl KOMaHb!
code c3 Kop, knneHTckoro cyeta nnm '%%%' - no scem
base_contract_code c25 Kof 6a30BOro aktuea uam ‘%' - no BCeM
isin c25 Kof HCTpyMeHTa nnm '%' - no Bcem
state i4 0 OrpaHunyeHune
state_mask i4 3 Macka gns napameTpa state
client_priority i4 0 KnvueHTckuii npuoputeT
Ta6n. 145. Pe3ynbraT BbINONMHEHUS
Nma napameTtpa Tun 3HaueHue no |OnucaHune

yMOYaHUio
code i4 Kog Bo3Bpata
message c255 TekcT coobLieHus

Kogpl Bo3Bparta KomaHfbl:

0 ycnex BbINO/IHEHWA onepauun
[pyroe 3HaueHuve owmbka
MpumeyaHus:

* [Mone mode onpeaensiet pexum paboTbl KOMaHAbI:
11 ypanuTb
12 ycraHoBuWTb (update/insert)

* [None state MOXET NPUHMMATL CneayoLLme 3HaYeHns:

0 PaspelueHbl BCe onepauyi. Micnonb3yeTcs A5t TOYEUHOTO paspeLLeHisi B CllyYae Hanmumsi Gosiee LWMPOKOTo 3anpeta;
1 3anpeT Ha OTKpbITUE NO3NLUiA;

2 3anpeT Ha BbICTaB/IeHUE M0GbIX 3a5BOK;

3 3anpeT Ha OTKPbITME NO3WLUIA HA MPOAAXY;
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0x08 3anpeT 6pokepa Ha nogadvy nopyyeHuii Ha Skcnupayuio;
0x10 3anpeT MaBHoro Tpeiigepa P® Ha nogady nopyyeHuii Ha Skcnupayuo. Ho emy caMoMy - MOXHO;
0x20 3anpeT Ha 3anpoc NoToka NMKBUAHOCTY 6e3 aBTonoaTeepxaeHus (RFS);
0x40 3anpeT Ha 3anpoc noTtoka nukemgHoctn (RFS);
0x80 3anpeT Ha 3aK/toyYeHnst CAeNKN NPY HeAOCTaTOYHOM KonmyecTBe KOoTMpoBok (RFS);
0x100 3anpeT Ha 3anpoc NoToKa IMKBUAHOCTU C OrpaHNYyeHemM BpeMEHU XM3HN KOTUPoBOK (RFS).

BuToBasi Macka state_mask onpegensier Te 6UTbl NoNsi state, 3Ha4EHUA KOTOPbIX HEOGXOANMO U3MEHNTbL B pPe3y/ibTaTe BbINO/IHEHUS
KOMaHgbl. Hanpumep, B CyLECTBYIOLLEM B CUCTEME 3anpeTe Ha[o M3MEHWUTb TOSIbKO 3anpeT no 3asskam (0-3), He Tporasi ocTasibHble
6UTbI, B 3TOM C/lyyae AaHHbIi NapameTp JO/MKEH yCTaHaBAMBAaTbLCA = 3, U onepauyust 6yAeT BbINOSHEHA TOMbKO Haf NepBbiMU 2-Msi
6utamu nons state.

Mpw 3ajaHNM KOHKPETHOTO MHCTPYMEHTa B Nnosie 1sin cnepyeT ykasblBaTb KOf COOTBETCTBYHOLLEro BA B none base_contract_code.
Mone client_priority MOXeT NPUHMMATb CeaytoLMe 3HaUEeHUS:

10 Hu3Kuik

11 cpepHwii

12 BbICOKMIA

Ecnun B komaHge B none client_priority ykasaHo 3HaueHue "10", "11" unm "12", T0 BbICTABNSETCA 3anpeT C yka3aHHbIM N0/b30Ba-
TenbCkuii npuopuTeToM. Ecnm nonb3osarensCckuii NPUOPUTET He ykasaH (3HaueHue "0"), To npuopuTeT 6yAeT yCTaHOB/IEH aBToMaTnye-

CKH1, B COOTBETCTBMM C NapamMeTpamMmn 3anpeta.

5.13. Metopg OptChangeClientProhibit - ameHeHue KNMEeHTCKNX orpaHnvyeHun

ANs ONUVOHOB

Tun coobueHuns: 468

Tun oTBETHOrO Cco06LEeHNs: 117

Ta6n. 146. Bxogsuwue napameTpbl

Nma napameTtpa Tun 3HauyeHue no |OnucaHune
YMOYaHUIo
broker_code c4 Kof 6pokepckoit hupmbl
mode i4 Pexum paboTbl KOMaHab!
code c3 Kop, knuneHTckoro cyeta nnn '%%%' - no scem
base_contract_code c25 Kof 6a30BOro aktuea Uam ‘%' - no BCEM
isin c25 Kofi HCTpymMeHTa nnm '%' - no Bcem
state i4 OrpaHuyeHune
state_mask i4 Macka gns napameTpa state
client_priority i4 KnueHTckuii npuopnteT
Ta6n. 147. Pe3ynbraT BbINOMHEHUS
Nma napameTtpa Tun 3HauyeHue no |OnucaHune
YMOYaHUIo
code i4 Koga Bo3Bparta
message c255 TekcT coobLLeHus
Kogpl BO3Bpata KoMaHzpbl:
0 ycnex BbINOMIHEHNSA onepaLun

[pyroe 3HaueHune owmbka
MpumeyaHus:
* Pexum paboTtbl komaHabl (none mode):

11  ypanutb
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12 ycraHoBuUTL (update/insert)

* lMone state MOXET NpMHUMATbL Creaytolmne 3HaYeHns:

0 PaspeLueHbl Bce onepauunn. Micnonb3yetcs 411 TOYEYHOro paspeLLeHuns B Ciyvae Hannumsa 6oee LWMPOKOro 3anpeTa,;
1 3anpeT Ha OTKpbITME NO3ULUIA;

2 3arnpeT Ha BbICTaB/1EHNE NOObLIX 389BOK;

3 3anpet Ha OTKPbITUE NO3WLMIA Ha NPOAAXY;

0x08 3anpeT 6pokepa Ha nogady nopyyeHunii Ha Skcnupauuio;

0x10 3anpeT naBHoro Tpeligepa P® Ha nogady nopyyeHuii Ha Skcnupayuo. Ho emy caMoMy - MOXHO;
0x20 3anpeT Ha 3anpoc NoToka IMKBUAHOCTY 6e3 aBTonoaTeepxaeHust (RFS);

0x40 3anpet Ha 3anpoc noTtoka nuksumgHoctn (RFS);

0x80 3anpeT Ha 3aK/toyYeHnst cAenkn Npn HeoCTaTou4HOM KonmyecTse KOTMPOBOK (RFS);

0x100 3anpet Ha 3anpoc NnoTokKa AIMKBUAHOCTU C OrpaHnyeHemM BpeMeEHU XM3HNU KOTUpoBOoK (RFS).

» ButoBasi macka state_mask onpepgensiet Te 6UTbl NoNsi state, 3HaYEHUA KOTOPbIX HEOOXOANMO U3MEHNTb B Pe3y/bTaTe BbINO/IHEHUS
KOMaHZbl. Hanpumep, B CyLEeCTBYIOLMM B cUCTEME 3anpeTe Hafo M3MEHWUTL TOSIbKO 3anpeT no 3asskam (0-3), He Tporasi ocTaslbHble
6UTHI, B 3TOM C/lyyae AaHHbIi NapameTp JO/MKEH yCTaHaBAMBAaTbCA = 3, U onepauyusi 6yAeT BbINOSHEHA TOMbKO Haf NepBbiMU 2-Msi
6utamu nons state.

 OrpaHuyeHus no dbloyepcam 1 onuyuoHam AeiCcTBYT HeE3aBUCUMO.
* Mone client_priority MOXeET NPUHMMATL CleAyioLive 3HaUYeHUS:
10 HW3Kuii
11 cpepHwii
12 BbICOKMiA

Ecnun B komaHge B none client_priority ykasaHo 3HadeHue "10", "11" unm "12", T0 BbICTABNSETCA 3anpeT C yka3aHHbIM N0/b30Ba-
TenbCkuii npuopuTeToM. Ecnm nonb3osarensCckuii NPUOPUTET He ykasaH (3HaueHue "0"), To npuopuTeT 6yAeT yCTaHOB/IEH aBToMaTnye-
CKV, B COOTBETCTBUW C NMapameTpamu 3anpeta.

5.14. Metopg ExchangeBFMoney - NepeBopA AeHEXHbIX CPeacTB MeXAay ABYMA
B® ogHoro PK

Tun coobuieHus: 427

Tvn oTBETHOro coobLleHns: 130

Mpoue/ypa No3BOMSET BbIMOHATL NEPEBOALI CPEACTB MEXAY ABYMS pasniHbIMU B, npuHagnexalmu ofgHomy PK.

Ta6n. 148. Bxogsuwue napameTpbl

Nmsa napameTtpa Tun 3HaueHune no |OnucaHue
yMonuaHuio
broker_code c4 Kof 6pokepckoit hupmbl
mode i4 Pexunm paboTbl KOMaHfb!
code_from c2 Kop, B® ansa cnvcaHna cpeacts
code_to c2 Kog B® HaszHayeHus
amount_money cl7 Pasmep feHexHbIX cpefcTB Ans nepesoga

Ta6n. 149. Pe3ynbraT BbINONMHEHUS

Nma napamertpa Tun 3HauyeHue no |OnucaHune
yMO4aHuio

code i4 Kog Bo3Bpara

message c255 TekcT coobLeHus

Koppbl Bo3Bparta KomaHzbl:

0 ycnex BbINOSIHEHUA onepaunn
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[pyroe 3HaueHue oLmbka

MpumeyaHus:

* Pexum paboTbl koMaHabl (Mone mode):
1 TlepeBof TONbKO B TOprax

3 TlepeBog B TOprax u KAvpuHre

5.15. Metopg OptRecalcCS - U3MeHeHNe LeHTPa/IbHOro cTpaika

Tun coobLueHns: 422

Tun oTBETHOrO coobLeHNs: 132

MpoLeaypa no3Bo/seT NPOU3BECTV NEPECUET LEHTPA/ILHOTO CTpaiika, No TeM 06si3aTe/lbCTBaM MapKeT-melikepa, /15 KOTOpbIX BbiGpaH
BapuaHT nepecyeta LIC «CMeLleHre no 3anpocy». MNpefHasHayeHa s MapKeT-MeiKepoB.

Ta6n. 150. Bxogsawme napameTpbl

MNmsa napameTtpa Tvn 3HayeHune no | OnucaxHvne

YMO4YaHUIO
broker_code c4 Kog, 6pokepckoit dovpmbl
option_series_id i4 MaeHTudbmKaTop ONLMOHHO cepun

Ta6n. 151. Pe3ynbTat BbINO/IHEHUA

Nma napameTtpa Tun 3HauyeHue no |OnucaHune
yMOYaHuio

code i4 Kopg Bo3Bpara

message c255 TekcT coobLieHns

Kogbl BO3BpaTa KOMaHzpl:

0 ycnex BbINO/IHEHNSA onepaLum

[Opyroe 3HaueHue oLmbka

5.16. MeTtop, TransferClientPosition - MepeHoc no3uynii mexay bd

Tun coobuyeHus: 430

Tvn OTBETHOrO co06LLeHns: 173

Mpouenypa No3BoSAET NEPEHOCUTL NO3ULUK MeXay cHeTaMu CBoux bo.

Ta6n. 152. Bxoasauwme napameTpbl

Mmsa napameTtpa Tvn 3HaueHune no | OnucaxHvne
yMon4aHuio
broker_code c4 Kop, 6pokepckoit dovpmbl
code_from c7 Kog, goHopa
code_to c7 Kog, peunnuexTa
isin c25 Kof MHCTpymeHTa
amount i8 Pa3mep nepeHocyMoli No3numum

Ta6n. 153. Pe3ynbTat BbINO/IHEHUA

Nma napameTtpa Tun 3HaueHue no |OnucaHue
yMoO4aHuio

code i4 Kog Bo3Bpara

message c255 TekcT coobLieHus

Koppbl Bo3Bparta KomaHfbl:

0 ycnex BbINO/IHEHNSA onepaLum

[pyroe 3HayeHue ombka

MpumeyaHue:
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Mpoueaypa AoCTyrnHa TO/bKO TOMY fIOTWHY LUTo3a oT P®, KOTopoMy AAMUHUCTPATOP TOProB NpeAoCcTaBus HeO6XoAUMbIe NpaBa.

5.17. Metop OptChangeRiskParametersNextSession - YnpaBneHue puck-na-
pameTpamu onuUMoOHOB

Tun coobLeHns: 434
Tun OTBETHOro coo6LLeHus: 140
Mpoueaypa No3BONSET U3MEHWUTb PUCK-MapamMeTpbl ONLVIOHOB.

Ta6n. 154. Bxogsuue napameTpbl

Mmsa napameTtpa Tvn 3HaueHune no | OnucaxHvne
YMOYaHUIO
broker_code c4 Kog, 6pokepckoit dovpmbl
client_code c3 Koga knneHTa
num_clr_2delivery i4 0 KonmMyectBo KAMPUHIOB, 3a KOTOPOE BK/IHOYAIOTCA CLEeHapuu

3KCcnMpaLmun 4ns pacyera pUckoB Mo 6/IMKHENn HeKBapTaslbHOW
cepuu ONUMOHOB A1 AaHHOTo pasgena

use_broker_num_clr_2delivery i1 0 Mpu3Hak ncnonb3oBaHusa 3HaveHus num_clr_2delivery, 3agaH-
HOM Ha ypoBHe 6pokepa

exp_weight c4 0 BecoBoii KoaghhrLmeHT

use_broker_exp_weight i1 0 Mpu3Hak ncnonb3oBaHUs 3HaYeHns exp_weight, 3agaHHoOM Ha

ypOBHe 6pokepa

short_option_minimum_charge_ratio | c6 MHavBmayanbHbiin koadachuumeHT Beca cueHapus SOMC

Ta6n. 155. Pe3ynbTat BbINO/IHEHUA

Nms napameTtpa Tvn 3HauyeHne no | Onucaxuvne
YMOTYaHUIO

code i4 Kog Bo3Bparta

message c255 TekcT coobLLeHus

Koppbl Bo3Bparta KomaHfbl:

0 ycnex BbIMOMIHEHNS onepaLun
[pyroe 3HayeHue ombKa
MpumevaHue:

Mpoueaypa AocTyrnHa To/bKO TOMY JIOTVHY LUo3a oT P®, KoTopoMy AAMUHUCTPATOP TOProB NpeAocTaBus HEO6XoA MbIe NpaBa.

5.18. Metog ChangeBFParametersNextSession - UsmeHeHne napameTpoB 6P
Y4YaCTHMKOM KJ/IMPUHTa

Tun coobLueHus: 442
Tun OTBETHOrO CO06LLEeHNA: 162

lMpouepypa ncnosnb3yetca AN U3MeHeHus napaMeTpoB b® YyacTHUKOM KaupuHra. Mpoueaypa AOCTyrnHa UCKIUUTENBHO 418 NorMHa
ypoBHs P®. MNMpumeHeHWe 3ajaHHbIX NapaMeTpoB NPOUCXOAUT B BEYEPHUIA KTMPUHT.

Ta6n. 156. Bxogsuwue napameTpbl

Nma napameTtpa Tun 3HaueHue no |OnucaHune
yMO4aHuio

broker_code c4 Kog, 6pokepckoit dovipmbl

code_bf c2 Kog B®.

margin_type i4 -1 Pexunm mapxuposaHus no pasgenam b®. 3 - nonyHerto, 4 -
HeTTO.

calendar_spread_margin_type i1 -1 Tvn MapXvMpoBaHuA KasleHAapHbIX CnpefoB AN1s noptdens
B®. 3 - nonyHeTTO, 4 - HETTO.

num_clr_2delivery i4 -1 KonuuyecTBo KNMPUHTOB A0 3KCMMpauun AN1s Havasa pacyeta
cueHapues akcnvpaumu no bo.
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Nms napameTtpa Tvn 3HauyeHne no | Onucauvne
YMO4aHUio
exp_weight cl7 Bec cueHapueB akcnvpaummn ansa b&® s nrorosom Mo.
go_ratio cl7 KoadhdmumeHT utorosoro O ansa 6.
check_limit_on_withdrawal i4 -1 lMpoBepka focTato4HOCTM 06ecneveHusi o B® npu BBoAe/BbI-

BoZe cpefcTB. 1 - npoBepsiTh, O - HeT.

limit_tied_to_money i4 -1 CoO0TBETCTBME TOProBOro nMnmuta b® cymme cpefcts Ha pas-
nenax b®. 1- nogaepxmBatb cootseTcTBre, O - HE3aBUCKMBIIA
(BMPTYaIbHbIA) IMMUT.

check_limit_for_orders i4 -1 MpoBepka foctatoyHoCcTH obecneveHuns no B® npu noctaHoB-
Ke 3asBOK . 1 - npoBepsTh, O - HeT.

no_fut_discount i4 -1 3anpert Ucnonb3oBaHUs CKUAKM Mo diblovepcam Ans noprdens
B®. 1-3anper, O - HeT.

ics_margin_type i1 -1 Tun MapX1MpoBaHNst MEXKOHTPAaKTHLIX cnpeAoB. 3 - MOSYHETTO,
4 - HeTTO.

Ta6n. 157. Pe3ynbTat BbINO/IHEHUA

Mms napameTtpa Tvn 3HayeHune no | OnucaxHve
yMoO4yaHuo

code i4 Kop Bo3sBpata

message c255 TekcT coobuieHus

Koppl BO3BpaTa koMaHgbl:

0 ycnex BbINONHEHUS onepaunn
[pyroe 3HayeHue owmbKa
Mpumeyanus:

« [lycTas cTpoka, 3agaHHaa B nose Tuna cl7, AaeT BO3MOXHOCTb MPWY MOCbI/IKE KOMaHAbl He N3MEHATbL 3HaYeHue napamMeTpa, KoTopoe
nosb3oBartesib paHee yXxe oTnpaBu/l B TOProByrd CUCTEMY.

¢ 3HayeHue -1, 3agaHHOE B NOMAX TUNA i4nil, AaeT BO3MOXHOCTb NMPK NOCblJIKE KOMaH4bl HE USMEHATL 3Ha4YeHUe napameTpa, KoTopoe
nosib3oBaTtesib paHee yXxe oTnpaBu/l B TOProByrd CUCTEMY.

5.19. Metop ChangeClientParameters - UsmeHeHne napamMeTpoOB Ha K/INEHT-
CKUX pasgenax

Tun cooblueHns: 443
Tun OTBETHOrO CO06LLEeHNs: 178

lMpoueaypa ncnonbL3yeTca A1 U3MEHEHNA napameTpoB Ha KNIMEHTCKUX pasfenax Y4YacTHUKOM KnvpuHra. MNpoueaypa AoCTynHa normHam
ypoBHA P® n 6&.

Ta6n. 158. Bxoasauwme napameTpbl

Nma napameTtpa Tun 3HaueHune no | OnucaHne
YMO4aHUIo
broker_code c4 Kog, 6pokepckoit dovpmbl
code c3 Kof knneHTa
coeff_go cl7 KoadpchuumeHT knmeHTckoro MO
no_fut_discount i4 -1 dnar 3anpeTa UCnosb30BaHKA CKMAKM NO diblodepcam

Ta6n. 159. Pe3ynbraT BbINOMHEHUS

Nmsa napameTtpa Tun 3HaueHue no |OnucaHue
yMO4YaHuio

code i4 Kog Bo3Bpara

message c255 TekcT coobLieHus

Kogbl Bo3BpaTa KOMaHabl:

0 ycnex BbIMOIHEHMS onepaLum
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[pyroe 3HaueHue oLmbka
MpumeyaHus:
» lMone coeff_go MmoxeT NpvHMMaTh 3Ha4deHve oT 0 Ao 10,00000.

* [yctasa cTpoka, 3afaHHasa B nose tvna cl7, AaeT BO3MOXHOCTb NPW NOCbINKE KOMaHAbl HE U3MEHATb 3HaYeHue napamerpa, Kotopoe
nonb3oBartesib paHee yxXe oTnpaBu/l B TOProByrd CUCTEMY.

+ 3HaueHue -1, 3aaHHoe B Nnosie Tuna i4, JaeT BO3MOXHOCTb NPy MOChISIKE KOMaH/bl HE U3MEHSATL 3HaYeHMe napamMeTpa, KOTOPoe MoJib-
30Bare/lb paHee yxe OTNPasu/ B TOPTOBYIO CUCTEMY.

5.20. MeTtog ChangeClientParametersNextSession - UsmeHeHe napameTpoB
Ha K/INEHTCKNX pa3aenax B KIIUPUHT

Tun coobuenuns: 441
Tvn OTBETHOrO co06LLeHNs: 163

Mpoueaypa ncnonb3yeTca 419 U3MEHEHUS NapaMeTPOB Ha K/IMEHTCKUX pasfenax Y4acTHUKOM KavpuHra. MNpouegypa [oCTynHa normHam
YPOBHA P® 1 B®.

Ta6n. 160. Bxoasauwme napamerpbl

Nma napamertpa Tun 3HauyeHue no |OnucaHune
YMOYaHUIo

broker_code c4 Kof 6pokepckoit hupmbl

code c3 Ko knueHTa

calendar_spread_margin_type i1 -1 Tun MapXnpoBaHusa KasleHAapHbIX CnpefoB ANns KaveHTa. 3 -
NONYHeTTO, 4 - HETTO

ics_margin_type il -1 Tyn MapXupoBaHns MEXKOHTPAKTHbIX CMPeAoB. 3 - NOMYHETTO,
4 - HeTTO.

Ta6n. 161. Pe3ynbTat BbINO/IHEHUA

Nma napameTtpa Tun 3HauyeHue no |OnucaHune
yMO4aHuio

code i4 Kog Bo3Bparta

message c255 TekcT coobLeHns

Kogbl Bo3BpaTa KOMaHabl:

0 ycnex BbIMOMHEHNS onepaLun
[pyroe 3HaueHve owmbka
MpumeyaHus:

+ 3HaueHue -1, 3aaHHOE B Mosie Tuna il, 4aeT BO3MOXHOCTb NPy MOChISIKE KOMaH/bl HE U3MEHSTb 3HAYeHMe napamMeTpa, KOTOpPoe NoJib-
30Barte/lb paHee yxe OTNPasu/ B TOPTOBYIO CUCTEMY.

5.21. Metop ChangeBFClientDefaultParametersNextSession - U3ameHeHue Ha
KNMEHTCKUX pasgenax napameTpos Mo YMOSYAHUIO B KITUPUHT

Tun coobLeHns: 402
Tvn OTBETHOro co06LLeHus: 602

Mpoueaypa Ucnonbayetcs A/t U3MEHEeHUs! NapaMeTPOB MO YMOJYaHWIo /151 BCEX KIIMEHTCKUX pa3fesnoB ogHoli B®. Mpoueaypa focTynHa
NIOTViHaM YpoBHS P® 1 B®. MpuMeHeHWe 3aaHHbIX MapaMeTpoB NPOUCXOANT B BEUEPHUI KITUPUH.

Ta6n. 162. Bxoagsawme napameTpbl

Nmsa napameTtpa Tvn 3HauyeHne no | Onucaxuvne
YMO/THaHUIO
broker_code c4 Kog, 6pokepckoit dovpmbl
code_bf c2 Kog B®.
num_clr_2delivery_client_default i4 -1 KonuuyecTBo KNMPUHTOB A0 3KCMMpauun AN1s HadYasa pacyeta
CLEeHapueB aKCnmpauym no KaneHTam.
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Nms napameTtpa Tvn 3HauyeHne no | Onucauvne

YMO4aHUio
exp_weight_client_default c17 Bec cueHapves akcnupaumn gns knveHTa B utorosom MO.
no_fut_discount_client_default i4 -1 3anpert 1Mcnonb3oBaHWA CKUAKM Mo doblovepcam A1 noptde-

neii No KNMeHTCKUM pasgenam. 1-3anpet, O-HeT.

Ta6n. 163. Pe3ynbraT BbINOMHEHUS

Nma napameTtpa Tun 3HaueHue no |OnucaHune
yMO4aHuio

code i4 Kog Bo3Bpara

message c255 TekcT coobLieHus

Kogbl Bo3BpaTa KOMaHab!:

0 ycnex BbIMOMHEHNS onepaLun
[pyroe 3HaueHve owmbka
MpumeyaHus:

* [yctasa cTpoKa, 3afaHHasa B nosne tuna cl7, gaet BO3MOXHOCTb NPW NOCbINKE KOMaHAbl HE U3MEHATb 3HaYeHue napameTtpa, Kotopoe
nonb3oBartesib paHee yXxe oTnpaBu/1 B TOProByrd CUCTEMY.

+ 3HaueHue -1, 3aaHHoe B Nnose Tuna i4, JaeT BO3MOXHOCTb NPy MOChISIKE KOMaH/bl HE U3MEHSTL 3HaYeHMe napamMeTpa, KOTOpPoe NoJfib-
30BarTe/lb paHee yxe OTNPaBu/ B TOPTOBYIO CUCTEMY.

5.22. Metog ChangeBFClientBaseContractParametersNextSession - /13meHe-
HUe napameTpoB KnneHtoB b® no BA

Tun coobLeHns: 1057
Tun OTBETHOro coo6LeHns: 1143

Mpoueaypa ucnonb3yeTcst A1st U3MeHeHUs koadhduuyeHTa MO no 6a3oBOMY KOHTPaKTY A5l BCEX K/IMEHTOB AaHHoi B®. Mpoueaypa fo-
CTyMHa I0TViHaM YpoBHS P® 1 B®. MpuMeHeHWe 33aHHbIX MapaMeTpoB NPOUCXOANT B BEUEPHUI KITMPUH.

Ta6n. 164. Bxogsuwue napameTpbl

Nmsa napameTtpa Tvn 3HaueHune no | OnucaxHve
YMOMYaHUIO
broker_code c4 Kog, 6pokepckoit dovpmbl
bf_code c2 Koa B®, 3agaBaeMblii KIMEHTOM
base_contract_code c25 Kop, 6a30B0Oro KoHTpakTa
coeff_im cl7 KoadhdmumeHT MO no 6a30BOMY KOHTPaKTy A/181 BCEX K/TMEHTOB
[aHHol B

Ta6n. 165. Pe3ynbraT BbINONHEHUS

Mmsa napameTtpa Tvn 3HaueHune no | OnucaxHve
yMoyaHuto

code i4 Kop Bo3sBparta

message c255 TekcT coobLeHus

Kogpl Bo3Bparta KomaHfbl:

0 ycnex BbIMOMIHEHNS onepaLun
[pyroe 3HaueHuve owmbka
MpumeyaHus:

* Mone coeff_im moxeT NpuHUMaTh 3HaveHve ot 0 go 10,00000.
5.23. Metog ChangeBFLimit - smeHeHue TOProBbIX IMMUTOB B®P

Tun coobLueHus: 428

Tun OTBETHOro CO06LLeHNs: 161
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MpoLeaypa no3BossieT MeHsITb TOProBble JIMMUTbLI N0 B®.

Ta6n. 166. Bxogsawme napameTpbl

Nmsa napameTtpa Tun 3HaueHue no | OnucaHue
yMonuaHuio
broker_code c4 Kog, 6pokepckoit dovipmbl
mode i4 Pexunm paboTbl kKOMaHb!
code c2 Koa B®
limit_money cl7 JIMMUT fleHeXHbIX cpescTB
check_limit i4 dnar npoBepky Ha AOCTAaTOYHOCTL cpeacTs no 6@

Ta6n. 167. Pe3ynbTat BbINOSIHEHUA

Nma napamertpa Tun 3HauyeHue no |OnucaHune
YMOYaHUio

code i4 Koga Bo3Bparta

message c255 TekcT coobLeHus

Kogbl Bo3BpaTa KOMaHAb!:

0 ycnex BbIMOMIHEHNS onepaLun
[pyroe 3HaueHue owmbka
MpumeyaHus:

* Pexunm paboTbl komaHab! (Mone mode):
12 YcTaHOBWTb JIMMUTBI paBHble 3HavyeHuo 1imit_money
13 W3mMeHUTb NMMUTbI Ha 3HadYeHne 1imit_money

» B napametpe check_limit MOXHO yKa3aTb c/iefylowme 3HaYeHNs:
0 He BbINOMHATL NPOBEPKY

1 BbINONHATL NPOBEPKY

5.24. MeTtop, CODHeartbheat - Coo6uweHune-xaptout ans cepsuca Cancel on
Disconnect

Tun coobLyexuns: 10000

Coo6LLeHne-xapTonT NHOPMUPYET CEPBUC MOHMTOPUHIA NOAKMIOYEHUS NO/Ib30BaTeseli 0 TOM, YTO AaHHbIV JTIOTVH aKTUBEH.

Ta6n. 168. Bxoagsawume napameTpbl

Nmsa napameTtpa Tvn 3Ha4yeHune no | OnucaxHvne
YMO/T4aHUIO
seq_number i4 0 Homep coobLueHus-xapTonTa (B TEKYLLE BEPCUN HE UCMOSb-
3yetcs)

Monb3oBarens, I/ICI'IOﬂbSy}OUJ,VIVI CepBUC CHATUA 3aABOK NPU OTK/TIKOYEHUN OT Topr030|7| cucTembl 06513aH NocbinaTk Ha BXO,CI,HOI7I renT TOpFOBOVI
CNUCTEMBI COO6U.LeHMH-TpaH3aKuMM nnn XapT6MTbI He pexe O4HOro pasa B 10 cekyHA. B cnyyae HeakTMBHOCTWU, TO €CTb OTCYTCTBUS OT
nonb3oBarenei coo6u_\ean7| no6oro Trna B TeueHne 20 CEeKyH[, 3adBKUM 3TOro nosib3osaresna 6yﬂ,yT CHATHI.

MpumeyaHue:
TpeboBaHMe NocbiNaTb XapToUTbI pacnpoCTPaHSAETCS TO/IbKO Ha Nob3oBaTesieit, ncnosb3yrowmx cepsuc Cancel on Disconnect

CepB1C MOHUTOPWHIA He OTMPaBAsSeT OTBETHbIX COOGLLEHWI Ha xapTouTbl. MoaToMy B none dnaroB Npu BbI30BE PyHKLMW OTNPaBKK
coobLeHns TpebyeTcs ykasaTb HOMb (He oxuaaTh oTBeTa): cg_pub_post(pub, msgptr, 0);

Bbi3oB pyHkumn cg_pub_post ¢ dnarom CG_PUB_NEEDREPLY npu oTnpaBke xapTébuTa npvBeAET K MNOSYYEHUIO OLUMOKM
FORTS_MSG100 ¢ kogom Bo3Bparta: "10001 - HenssecTHbIli TUN co06LLeHMs".

5.25. Metop SetSmaPreTradeCheck - YcTtaHOBKa npegBaputesibHO NpOBepPKn
Ans 3asBok SMA-normHa

Tun coobueHuns: 406

190



10.11.2023

Lnto3 SPECTRA Plaza-2

Bepcua 7.18

Tun OTBETHOrO CO06LLEeHNs: 166

KomaHaa ycTaHaBMMBaeT PexviM npeaBapuTesibHoOl NpoBepky Ans 3asiBok SMA-NormHa.

Ta6n. 169. Bxogsauwme napameTpbl

Mmsa napameTtpa Tvn 3HaueHune no | OnucaxHve
YMOMYaHUIO
broker_code c4 Kog, 6pokepckoit dovpmbl
sma_asp c20 SMA-norvH
check_number i1 Homep nposepku (1 - 7)
base_contract_code c25 Kof 6a30BOro aktnea
instrument_type i1 0 Tun gepusartuea:
e 0 - duioyepc
e 1-0nuuoH
» 2 - KaneHpapHbliii Cnpeg.
client_code_check c3 Ko knneHTa, yuacTByHOLWMiIA B NpOBepke
value c29 MpoBepoyHoe 3HayeHne
Ta6n. 170. Pe3ynbTat BbINO/IHEHUA
Nma napameTtpa Tun 3HaueHue no |OnucaHune
yMoO4aHuio
code i4 Kog Bo3Bpara
message c255 TekcT coobLieHus
Kogpl BO3BpaTa KoMaHzbl:
0 ycnex BbINOMIHEHNA KOMaHAb!

Apyroe sHavyeHmne owwmbka

MpumeyaHwe:

Mpoueaypa AocTyrnHa TO/bKO TOMY JIOTVHY LU03a, KOTOPOMY ALMUHUCTPATOP TOPTrOB NPefocTaBuil Heo6XoAnMble Npasa.

PacwmngpoBka HoMepoB npoBepkn Ans nons check_number:

Ta6n. 171. Homepa nposepku

Monsa

B value 3agaeTcsi OTK/IOHEHVE LieHbl NOPYyYeHUA OT TekyLLei LeHbl B Npo-
LieHTax. B none sma_asp ykasblBaeTcst Sma-/10rviH, /19 KoToporo fo6asns-
eTcsA nposepka. MNons instrument_type u/wnn base_contract_code 3agatot-
cs B c/lyyae, ecnv TpedyeTcs YCTaHOBUTL NPOBEPKY HA OTK/IOHEHWE LieHbl
B MOPYYEHUN OT TeKYLLE LieHbl Ha oNpeAeneHHbIi MHCTPYMEHT UK Ha Bce
MHCTPYMEHTbI BbIGPAHHOTO 6a30BOr0 akTvBa.

B value 3agaeTcs MakcMmasibHbI 06bEM NOPYYEHNSA B KOHTpakTax. B no-
e sma_asp ykasblBaeTcsi Sma-orviH, i1 KOTOporo fo6asnseTcs nposep-
ka. Monga instrument_type n/mnn base_contract_code 3agatotcsa B cnydae,
ec/n TpebyeTcs YyCTaHOBUTL NPOBEPKY HA MakCUMasibHbIli 06beM nopyye-
HWS1 B KOHTPaKTax Ha onpefeneHHbIN UHCTPYMEHT WU Ha BCE UHCTPYMEHTbI
BblGpaHHOro 6a30BOro aKT1BaA.

B value 3agaetcsi O unm 1. 0 - paspeLumnTb afpecHbIli pexum; 1 - 3anpetnts
afpecHbIli pexuM.

B value 3agaeTcs mMakcvMasbHbIli 06bEM MopyveHuss B py6nsx. B none
sma_asp yKkasblBaeTcs sma-/iorvH, 41 KoToporo Ao6aBnsieTcs npoBepka.
Monsinstrument_type n/vunu base_contract_code 3agatotcs B criyyae, ecnm
TpebyeTcs yCTaHOBWTL MPOBEPKY HA MaKCUMaslbHbI 06beM NOpyyYeHUsi B
py6nsix Ha onpeAeneHHbIn MHCTPYMEHT WU Ha BCE MHCTPYMEHTbI BblOpaH-
HOro 6a30BOro aKTuBa.

Homep npo-|lMpoBepka

BepKun

1 OTKNOHEHME LEHbI B MOPYYEHUU OT TeKy-
Liell LeHbl.

2 MakcMasibHbIli 06bEM MOPYYEHNSA B KOH-
TpakTax.

3 3anpeTnTb afpPeCHbI PEXUM.

4 MakcuMasibHbIli 06bemM NOpyYeHus B py-
6n9X.

5 MakcumanbHas cymma nopyyeHuii 3a Top-
roBbli AeHb (6pYTTO).

B value 3afaeTca makcvmasibHasi cymMMa MOpy4YeHwid 3a TOProBsblii AeHb
(6pyTTO). B None sma_asp ykasbiBaeTcs sma-soruH, 4518 KoToporo foba-
BrisieTcs npoBepka. [Mons instrument_type u/wnu base_contract_code 3aga-
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Homep npo-|MpoBepka Mons
BEpKu

l0TCA B Cyyae, ecny TpebyeTcsl yCTaHOBUTL NPOBEPKY HA MaKCUMasIbHYHO
CYMMy MOpy4YeHUii 3a TOproBblii fieHb (6pPYTTO) Ha OnpefeneHHbIi HCTPY-
MEHT W/ HA BCE UHCTPYMEHTbI BbIGpaHHOTO 6a30BOT0 aKTHBa.

6 MakcumanibHass no3vuua B KOHTpakTax |B value 3agaeTcsi makcymasibHOe KOMYECTBO KOHTPakTOB B MO3WLMK
(long). long Ansa yyacTHuka TOpProB € KIMeHTCKMM kogdom client_code_check. lMo-
ns instrument_type w/wiun base_contract_code 3agatotcsa B criyyae, ecnv
TpebyeTcs yCTaHOBUTb MPOBEPKY Ha MaKCUMaslbHOE KOMUYECTBO KOH-
TPakToB B nosuuumn long Ans yyacTHWKa TOProB C K/IMEHTCKUM KOAOM
client_code_check Ha onpeaeneHHbIli UHCTPYMEHT WX Ha BCE UHCTPYMEH-
Tbl BbIGPAHHOTO 6a30BOr0 aKkTVBa.

7 MakcumarnbHas nosmuua B KOHTpPakTax B value 3a4aeTcqad MakCMMaslbHOe KO/IMYeCTBO KOHTPAaKTOB B MO3vUUKU
(short). short ana yvyacTHuka TOproB c€ KavMeHTCkuM kogom client_code_check.
Monsa instrument_type w/mnn base_contract_code 3apatTcs B cnydae,
ecnn TpebyeTcst yCTaHOBUTL NPOBEPKY Ha MaKCUMaslbHOE KOJTMUYECTBO KOH-
TpakToB B no3uvumu short Ans yyacTHMKa TOProB C K/MEHTCKUM KOAOM
client_code_check Ha onpeaeneHHbIli UHCTPYMEHT WN Ha BCE MHCTPYMEH-
Tbl BbIOpaHHOTO 6a30BOr0 aKTUBa.

5.26. Metop DelSmaPreTradeCheck - YaaneHne npeaBaputesnibHOW NPOBEPKU
Ans 3aasBok SMA-normHa

Tun coobLeHns: 407
Tvn OTBETHOrO CO06LLEeHNs: 167
KomaHza oTMeHsIeT pexum npeaBapuTensHON NpoBepky st 3a9Bok SMA-ormHa.

Ta6n. 172. Bxogswme napaMmeTpbl

Mmsa napameTtpa Tvn 3HaueHune no | OnucaxHve

yMO4YaHuio
broker_code c4 Kog, 6pokepckoit dovpmbl
check_id i8 Id npegBapuTensLHOI MpoBEPKU

Ta6n. 173. Pe3ynbTat BbINO/IHEHUA

Nma napameTtpa Tun 3HaueHue no |OnucaHune
yMoO4aHuio

code i4 Kog Bo3Bpara

message c255 TekcT coobLieHus

Koppl BO3BpaTa koMaHgbl:

0 ycnex BbIMO/THEHNA KOMaH/bI
[Lpyroe 3HayeHune owmbka
MpumeyaHue:

MpoueAaypa A0oCTyrNHa TONbKO TOMY fIOTVHY LUJI03a, KOTOPOMY ALMUHUCTPATOP TOPTroB NPefocTasu Heo6XoanMble Npasa.

5.27. MeTtop, UserKillSwitch - 3anpeT Toprosbix onepayuii 4nsa noruHa

Tun coobueHuns: 408
Tun oTBETHOroO coobLeHns: 168
KomaHga Bk/ItoHaeT 3anpeT TOProBbIX onepauuin Ans norvHa.

Ta6n. 174. Bxogsawme napameTpbl

Nms napameTtpa Tvn 3HauyeHne no | Onucaxuvne
yMO4aHuio

login c20 JIorMH yyacTHuka Topros, 419 KOTOPOro ycTaHaBNMBaeTCs 3a-
NPEeT Ha Toprosble onepawmu.

disable i1 HacTtpolikv 3anpeTa ToprosbIx onepauuii Ans noruHa:
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Nms napameTtpa Tvn 3HauyeHne no | Onucauvne
YMOYaHUIO
» 0 - Toprosble onepauuu paspeLueHbl 415 10rMHa
e 1 - TOproBsble onepayun 3anpeLleHbl A5 NoruHa.
cancel_orders i1 0 HacTpoiikn CHATWA 3asBOK Npu 3anpeTe TOProBbIX onepauu
ANnA norvHa:
e 0-9agpo TC He cHUMAaEeT 3asBKN
e 1-apapo TC cHMMaET 3aaBKM.
Ta6n. 175. Pe3ynbTat BbINOSIHEHUA
Nms napameTtpa Tvn 3HauyeHne no | Onucaxuvne
YMOTYaHUIO
code i4 Kog Bo3sparta
message c255 TekcT coobLLeHus
num_orders i4 KonnyecTtso yaasieHHbIX 3aAB0OK
Kogpl BO3BpaTa KoMaHzbl:
0 ycnex BbIMO/THEHNA KOMaH/bI

Apyroe sHavyeHmne owmbka

MpumeyaHue:

Mpoueaypa AoCTyrnHa TO/IbKO TOMY JIOTVHY LU/I03a, KOTOPOMY ALMUHUCTPATOP TOPTroB NPefocTaBul Heo6XoAnMble Npasa.

BobicTaBneHue dnara "cHumarth 3asBku” (cancel_orders = 1) BO3MOXHO TONbLKO Npu yCrioBuK, korga none disable =1.

Tun coobuyeHus: 453

Tun OTBETHOrO Co06LLeHNs: 183

5.28. MeTop, SetBrokerFeeParamNextSession - YcTaHOBKa napamMmeTpoB Ans
pacueta 6poKepCcKoii Komuccumn

KomaHnga npesHasHaveHa ans fo6aBNeHNs, U3MEHEHNS W yAaleHUst NapaMeTpoB, KOTOPble MCMO/Mb3YHTCA NpW pacyeTe GPOKepCKoit ko-
MWUCCUM MO cAenkaM KIMeHTOB. MapaMeTpbl MOXHO 3aJaTb Kak /151 OTAENbHOTO KNMEHTa, Tak 1 Ansi Bceli Gpokepckoli hupmbl. Mapave-
Tpbl, 38faHHbIe AN B, UCNONL3YIOTCA NPY pacyeTe A1 BCeX ee KNMeHToB. KomaHaa [OCTynHa TOMNbKO N0rMHY ypoBHA P® 1 B®, koTopo-
My AAMWUHUCTPATOpP TOProB NpefocTaBu Heo6xoAMMble Npasa. 3afaHHble KOMaHAoM NapameTpbl NPUMEHSIIOTCA B CNIEAYHOLLYIO0 TOPTroBYHO

ceccuio.

Ta6n. 176. Bxogsawme napaMmeTpbl

Nmsa napameTtpa Tun 3HaueHune no |OnucaHue
YMO/TYaHUIO
broker_code c4 Koga 6pokepckoit oupmbl
mode i4 Pexunm paboTbl kKoOMaHb!
client_code c3 Koga knneHTa
lower_fee c27 MuWHMMa/IbHO BO3MOXHasi CymMMa OGpOoKepcKoil komuccun 3a
O[VIH KOHTpaKT
upper_fee c27 MakcumasibHO BO3MOXHasi CymMMa GpPOKepCKOi kommuccum 3a
OJVIH KOHTpaKT
multiplier c27 MynsTURAKaTop K CyMMe BUPXEBOTro 1 KITMPUHIOBOro cbopa
additive c27 MocTosiHHaA fobaBka 3a 0AMH KOHTPaKT
Ta6n. 177. Pe3ynbTat BbINOJIHEHUA
Nmsa napameTtpa Tun 3HaueHune no |OnucaHue
YMO/TYaHUIO
code i4 Koga Bo3Bparta
message c255 TekcT coobLieHns

Kogbl Bo3BpaTa KOMaHAbl:
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0 ycnex BbINO/IHEHNA onepaLumn
[pyroe 3HaueHune owmbka
MpumeyaHus:

5.29
cTn

Pexum paboTbl KOMaHAb! (none mode):
1 [do6aButb \ N3mMeHUTb
2 Ypanutb

Mpw 3agaHnn napamMeTpoB A9 K/IMEeHTa crefyeT B KOMaHe ykasbiaTb ero kog (none client_code). Mpu 3agaHum napameTpoBs Ans Bceit
B® none client_code cnegyet octaBnaTb MNyCTbIM.

MapameTp lower_fee moxHo 3apaBaTh B AvanasoHe 0.00 - 100.00.
MapameTp upper_fee MoxHO 3agaBatb B gnanasoHe 0.00 - 10000.00.
MapameTp multiplier moxxHo 3aaaBatb B ananasoHe 0.00 - 100.00.
MapameTp additive MoxHo 3agaBaTh B gvanasoHe 0.00 - 1000.00.

Mpu po6asneHnn (M3meHeHun) napametpos (Mode=1 B KOMaHAe) ANS knveHTa B Tabnuue broker_fee_params go6asnsercs HoBas
3anuckb ¢ sess_id=-1. MNMprMeHeHne napameTpoB NPOUCXOAUT B C/IEAYIOLLLYIO TOPrOBYIO CECCUIO.

Mpu yoaneHun napameTpos (mode=2 B KOMaHAe):

o Ecnuy kimeHTa ecTb TONbKO f06aBneHHble cerogHs napameTpbl (3anunck B Tabnuue broker_fee_params c sess_id=-1), To OH¥ NpocTo
yAanaTca u3 Tabnuubl.

o Ecnun y KNMeHTa ecTb TOMbKO Tekylme (MpUMEHsIEMbIE ceitvac) napameTpbl, TO OHM B Tabnuue broker_fee params nomevatoTcs gnsi
yAaneHus, Ans atoro B Tabnvuy A06aBsieTCs HOBasi 3anucb C TEKYLUMMK napameTpamMu, y KOTopoii sess_id=-2. Camo yaaneHue
NPOVCXOAMT NPU CMEHE TOProBOil CECCUu.

o Ecnuy knmeHTa ecTb 1 TekyLyue 1 fobaBneHHbIe CErofHs napameTpbl, TO BHOBb A06aB/eHHble napaMeTpbl (3anmch ¢ sess_id=-1) n3
Tabnuupl broker_fee_params ygansiorcs, a Tekylive napamMeTpbl MoOMeyarTcs Ana yaaneHus (HoBas 3anuch ¢ sess_id=-2) n byayT
yAaneHbl NPU CMeHe TOProBoli ceccuu.

. Metopg DelOrdersByBFLimit - 3anpoc kK HKL, Ha npoBepKy A0OCTaToO4HO-
o6ecneyeHus no bP

Tun coobueHuns: 419

Tun OTBETHOrO CO06LLEeHNs: 172

KomaHga npefHasHayeHa A5t CHATUA 3asiBOK YHACTHUKOM KAMPUHIa B LENsIX YCTPaHEeHUs HeoGecnevyeHHOCTU No3uuumii. B pesynstare
[aHHOro 3anpoca B c/lyyae oTpuuarensHoro CBo6o4Horo numuta no 6@ (FreeMoney < 0) CHUMAtOTCS BCE aKTUBHbIE 3asiBKW K/IMEHTOB
[aHHol Bo.

Ta6n. 178. Bxogsauwme napameTrpbl

Nmsa napameTtpa Tvn 3HaueHune no | OnucaxHve
yMonyaHuo

broker_code c4 Kog, 6pokepckoit dovpmbl

Ta6n. 179. Pe3ynbTat BbINO/IHEHUA

Nms napameTtpa Tvn 3HauyeHne no | Onucaxuvne
YMOYaHUIO
code i4 Koga Bo3Bparta
message c255 TekcT coobLLeHus
num_orders i4 KonnuectBo CHATbIX 3a5BOK

Kogbl Bo3BpaTa KOMaHabl:

0 ycnex BbIMO/THEHNA KOMaH/bI
Apyroe 3HaueHue oLumbKa
MpumeyaHue:

KomaHpga [ocTynHa To/1bKO SIorMHam ypoBHSA PO 1 B®.
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KomMaHaa npefHasHavyeHa TO/IbKO A1 YHACTHUKOB KIVPUHIA, He ABNAIOLWMXCA 04HOBPEMEHHO U YHaCTHUKOM TOProB.

Tun coobuueHus: 421

Tun OTBETHOro Co06LLEeHNs: 169

5.30. Metog ChangePassword - IameHeHue naposis nonb3oBaTesia B TOPro-
BOIi cucteme

KomaHnga npesHa3sHaueHa A58 M3MEHEHWS Napons NoMb3oBaTeNs B TOProBoii cucteme. [1s NocbIKM KOMaHAbl HEOO6XOAMMO UCMOb30BaTb
cneumanbHblii NpoTokon p2mgpwd, koTopsblii npegocTaensetcs B API CGate.

Ta6n. 180. Bxoasauwme napameTpbl

Nma napameTtpa Tun 3HauyeHue no |OnucaHune
YMOYaHUIo
old_pwd c65 TekyLumin naposnb Nonb3oBarens
new_pwd c65 HoBbIii naponb nonb3osarens
Ta6n. 181. Pe3ynbraT BbINONMHEHUS
Nma napameTtpa Tun 3Ha4yeHue no | OnucaHune
yMon4YaHuio
code i4 Kog Bo3sBparta
message c255 TekcT coobLeHus

Kogbl Bo3BpaTa KOMaHab!:

0

[pyroe 3HaueHue

MpumeyaHue:

owmbka

ycnex BbINO/IHEHUA KOMaHAbI

Ipv BO3HMKHOBEHUMU oLn6KM naposb nNosb3oBaresid B CUCTEME HE MEHAETCA.

Tunbl gaHHbIX nnatdgopmbl Plaza-2

Plaza-2 C++ ODBC KommeHTapwmii
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 Gaiirt.
i1 INT8 SMALLINT Llenoe uncno co 3Hakom pasmepom 1 6aiiT.
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/IOB pa3Mepom 1 6aiT.
cN CHARI[N+1] VARCHAR,N CTpoKa CMMBO/10B, OKaHYMBaKLLASACA HY/1IEBbIM CIMBOJIOM.
dN.M sN.M P2BCDII NUMERIC,N,M [lecATUYHOE Ynco B fBONYHOI KOANPOBKE C OMKCMPOBAHHO TOY-
KoM, rae
e N — obuiee komyecTBo LuMdp B YNCE;
¢ M — konunyecTBo Uudp B APO6HOI YacTw.
t P2TIME TIMESTAMP [ara n Bpems.
f DOUBLE REAL Yucno ¢ nnasaroLein TOUKON ABOMHON TOYHOCTU pa3mepom 8 6aliT.
bN VARBINARY,N BnoK gaHHbIX.
zN VARBINARY,N Bnok gaHHbIX, rae nepsble YeTbipe GaiiTa 3a4arT A/IMHy 6ydepa.
MpumeyaHue:

[lna KoanpOBKM CUMBOJIbHBIX CTPOK MUcnonb3yeTtcs Winl251.
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CnpaBOYHUK KOAOB BO3Bparta

Kop Bo3Bparta OnucaHve

-1 Owwbka Npu BbINOMHEHWN ONepaLyn.

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 [OCTyNna K CHETY Yyxoii PO.

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 OwnbKa B 3a4aH1N BXOAHOIO NapameTpa - Ko/iM4yecTBo.

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 Bcem cekuysaM CpoYHOro pbiHka MockoBCkol Bupxu.
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63 lMpuocTaHoBKa ayKLMoHa B pexxume yrnpasieHuss PUCKOM Mo BCEM MHCTPyMEHTam AaHHoro 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.

77 [ns ykasaHHOro TOProBoro pasgena oTCyTCTBYIOT UAEHTUINKALMOHHbIE JaHHbIe.

78 HeT Takoii P®.

79 3anpelleHa pabota AgMuHucTpaTtopom KnupuHrosoro LieHTpa.

80 HeToprosas onepauus He nogaepxmsaeTcs.

81 OwwbKa BXOLHOWM NPOBEPKN aKTyanlbHOCTU AaHHbIX, onepauys He MOXET ObITb BbINOMHEHA.

82 3asnBska Book-or-Cancel He MOXeT 6bITb BbiCTaB/ieHa/NepecTaBeHa, T.K. OHa NPUBOAUT K HEMeA/IEHHOMY MCMOMHe-
HUIO.

85 MprocTaHoBKa TOPros BO BCEX pexumax v no sceM Pbrovepcam, KaneHgapHeim cnpefam v OfHOAHEBHbIM (Obio-
YepCHbIM KOHTpaKTam C aBTOMPOsIoHTaLveli AaHHoro BA.

90 lMprocTaHoBKa TOProB BO BCeX pexunmax 1 no scem OnumoHam gaHHoro BA.

95 MproctaHoBKa TOPros B AHOHMMHOM PEeXnMe 1 Mo BCEM UHCTPYMEHTam gaHHoro bBA.

100 MproctaHoBKa TOProB B AHOHMMHOM pexumMe 1 no BceM ®btodepcam, KaneHgapHoim cripegam n OAHOOHEBHbIM
(PbHOYEPCHBbIM KOHTPaKTaM JaHHOro BA.

105 lMpuoctaHoBka TOPros B AHOHVMHOM pexume 1 no scem OnuuoHam gaHHoro bA.

110 lMproctaHoBKa TOPros B AAPECHOM peXMMe 1 Mo BCEM UHCTPYMEHTaM AaHHoro BA.

115 MpuoctaHoBKa TOpros B AAPECHOM pexume 1 rno scem ®btovepcam, KaneHgapHbiM cnpegam 1 OgHOAHEBHBIM (Oblo-
YepCHbIM KOHTpakTam gaHHoro bBA.

120 [MprocTaHoBKa TOPros B AQPecHOM pexumMe 1 no scem OnuuoHam AaHHoro BA.

125 MpuocTaHoBka Topros No ®oHA0BON cekuym CPOYHOro pbiHka MOCKOBCKOIN Brpxu.

130 MpuocTaHoBKa TOproB No ToBapHOi cekuuy CpoYHOro pbiHka MocKoBCKo Brpxu.

135 MpuocTaHoBKa TOproB no [eHexHoi cekuym CpoyHoro pbiHka MockoBckol Bupxu.

200 AOMUHUCTPATOP MPOU3BOAUT N3MEHEHNE NapameTpos pacyérta 0.

201 AOMUHUCTPATOP NPOM3BOAUT U3MEHeHMe napamMeTpoB pacyéta 0.

202 AOMUHUCTPATOP NPOU3BOAUT U3MEHEHNE napameTpoB pacyéTta 0.

203 AOMUHUCTPATOP NPOM3BOAUT U3MEHEHME napamMeTpoB pacyéta 0.

204 AOMUHUCTPATOP MPOU3BOAUT N3MEHEHME NapameTpos pacyérta 0.

205 AOMUHUCTPATOP NPOM3BOAUT U3MEHEeHMe napamMeTpoB pacyéta 0.

206 AOMUHUCTPATOP NPOU3BOAUT U3MEHEHNE napameTpoB pacyéTta [O.

207 AOMVHUCTPATOP NPOM3BOAUT U3MEHEHME napaMeTpoB pacyéta 0.

208 AOMUHUCTPATOP MPOU3BOAUT N3MEHEHNE NapameTpos pacyérta 0.

310 3anpeTt AgmuHucTpaTtopa KnupuHrosoro LieHTpa Ha NoCcTaHOBKY Nt06bIX 3aABOK.

311 3anpeTt AgmuHucTpaTopa KnupuHrosoro LieHTpa Ha OTKpbITUE MO3ULWIA.

312 3anpet AgmunHucTpaTtopa KnvpuHroBoro LieHTpa Ha oTKpbIThe No3uumii Ha Mpogaxy.

314 3anpet Tpeligepa Ha NOCTaHOBKY J/10ObIX 3asiBOK MO K/IMEHTCKOMY CHETY.

315 3anpeT Tpeiigepa Ha OTKpbITUE NO3ULUM MO KTMEHTCKOMY CHETY.
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316 3anpeT Tpeiigepa Ha OTKpbITME NO3ULMK Ha Mpogaxy No KMEHTCKOMY CYETY.

317 MpeBbIWEeH NMMAUT 3asiBOK Ha MOKYNKY/Mpoaadxy.

318 3anpet AgmuHucTpaTopa KnvpuHrosoro LieHTpa Ha BbiCTaB/ieHne Nto6bIX 3asBOK MO KAIMEHTCKOMY CYETY: A5 K-
EHTCKOro perncrtpa Het [leno cyeta, paspeLlléHHoro ans MNMoctaskn N0 UHCTPYMEHTaM [leHeXHOro pbiHKa.

320 MpeBblWeH fONYCTUMbIN NPeAen Yncna akTMBHbIX 3asBOK C K/IMEHTCKOrO perncrpa no MHCTPYMEHTY.

331 Hexsatka cpencts no PacuétHomy Kogy.

332 Hexsartka cpeAcTs Mo iMMUTam KnneHTa.

333 HexBaTka cpefcTB no 6pokepckoii onpme.

335 MpeBbIWEH TIMMUT KAIMEHTA Ha NOKYNKy Gymar.

336 MpeBblleH NMMUT 6pokepa Ha MOoKynKy oymar.

337 MpeBbIlWEeH NMMUT KNNEHTa Ha npogaxy bymar.

338 MpeBbIleH NMMUT Bpokepa Ha Npoaaxy bymar.

339 Npét nepecuyét ro.

380 VOET NpOM. KNNPWHT, HeNb3s COBEpLLATL TOProBble onepatmn.

381 VAT NpoMm. KNVPUVHI, HeNb3Aa yaansaTb 3asBKu.

382 VIOET NPOM. KNNMPWHT, HeNb3s NepecTassaTh 3asBKN.

383 Moet NpoM. K/TMPUHI, HeNb3s CoBepLUaTb HETOProBble onepauuu.

680 HexsaTka cpeACcTB Mo iMMUTaM K/veHTa.

681 HexBaTka cpeficTB N0 pacyéTHo cpme.

682 HexsaTka cpeacTs A48 yBeMYEeHUs No3nummn

3000 VI3MeHeHne 1 CHATUE KOTUPOBKM 3anpeLLeHo 13-3a NPEBbILWEHNSA YacTOTbl U3MEHEHNS 3aABOK.

3001 Onepauus 3anpeLleHa.

3002 B KOTMpOBKe LieHa NPOAaXM AO/MKHA ObITb 60/bLUE LeHbl NOKYMNKN.

4000 Owmbka BO BXOAHbIX MapameTpax.

4001 Y nonb3oBartensa HeT npas Ha BbINOJIHEHME onepauun.

4002 HEeBO3MOXHO N3MEHWUTb AEHEXHbIA TUMUT MO KIMEHTY. HeT TekyLux ceccuit.

4004 HeBO3MOXHO U3MEHUTb AEHEXHBIA IMMUT MO KAMEHTY. Kofa HeT B TabnuLe K/IMEHTOB.

4005 Hexsatka cpeAcTs Npy N3MEHEHUN KNIMEHTCKOTO IMMUTA.

4006 OwnbKa BO BXOAHbIX NapameTpax: ykasaHHbI "Pexum paboThl" He nogaepXmBaeTcs.

4007 OwnbKka BO BXOAHbIX NapameTpax: napametp "[AeHexXHblli TMMUT" He yncno.

4008 OwnbKa BO BXOAHbIX NapameTpax: napameTp "KoadmumeHT knneHTckoro MO" He uncno.

4009 Owwmbka BO BXOAHbIX MapameTpax: HegonycTumoe 3HadeHve napametpa "KoadcmumeHT kameHTckoro Mo

4010 OwnbKa BO BXOAHbIX NapameTpax: HefomnycTMMoe 3HadeHne napameTpa "®nar NpoBepKN Ha HeyXo4 B MUHYC".

4011 OwnbKa BO BXOAHbLIX NapaMeTpax: HelonycTMoe 3HayeHve napametpa "Mpr3Hak aBTOMaTUHecKoli KoppekLumn u-
MUTa Ha BEIMYUHY 0X0Aa NpY 3aKauke nocne KAmpuHra'.

4012 HeBO3MOXHO YCTaHOBUTb JEHEXHbI TMMUT MO KNneHTY. OLIMGKa Npy BbINOJIHEHUW OnepaLuu.

4013 HeBO3MOXHO YCTaHOBUTb [EHEXHbIA TMMUT MO KAMeHTY. OLwnbka Npu BbINO/IHEHUN Onepauun.

4014 HeBO3MOXXHO M3MEHMTL NapameTpbl MO KIMEHTY. HET TeKyLmx ceccuii.

4015 HeBO3MOXHO M3MEHUTL NapamMeTpbl NO KAMEHTY. Koga HeT B Tabnuue KNMeHToB.

4016 HeBO3MOXHO M3MEHUTL NapameTpsbl Mo kneHTy. Koga BA HeT B Tabnuue 6a30BbiX aKkTUBOB.

4017 OwmbKa BO BXOAHbIX MapameTpax: HegonycTumoe 3HadeHne napameTpa “[eHexHbln numnT".

4018 AOMUHUCTPATOP MPOU3BOAUT N3MEHEHME NapameTpoB pacyérta 0.

4021 He xBaTaeT cBO60AHbIX 3a/10r0BbIX CPeACTB Y Bpokepckoit dupMbl, YTOObLI yCTaHOBUTL TpebyemMoe konnyecTso Pac-
YETHOI Pupwme.

4022 He xBaTaeT cBOGOAHbIX AEHEXHbIX CPEACTB Yy Bpokepckoii ®MpMbl, YTOGbI yCTaHOBUTL Tpebyemoe konmuecTBo Pac-
YETHOW Pupme.

4023 HeBO3MOXHO M3MEHUTb AEHEXHBIA MMMUT No B®. HeT TekyLmx ceccuid.

4024 HeBO3MOXHO N3MEHUTb feHeXHbIn MMuT no b®. faHHas B He 3aperncTpuposaHa B Toprax.

4025 He xBaTaeT cBO6OAHbIX 3a/10r0BbIX CPEACTB Yy PacuétHoilt PrpMbl, YTOOLI yCTaHOBUTL Tpebyemoe konnuecTso bpo-
Kepckoii dupme.
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4026 He xBaTtaeT canbo AeHeXHbIX cpeacTB y O60co61eHHOro pasgena, 4tobbl ycTaHOBUTL Tpebyemoe konmyecTso Pac-
YETHOI Pupwme.

4027 He xBataeT canbo 3a/10roBbix cpeacTs y O60c06/1eHHOro paszena, YtTobbl ycTaHOBUTL Tpebyemoe konnyecTso Pac-
YETHOW Pupme.

4028 He xBaTaeT cBOGOAHbIX AEHEXHbIX CPEACTB Yy PacuéTHoli ®npMbl, 4TOObI YCTaHOBUTL TpebyeMoe konmyecTBo Bpo-
Kepckoii dvpme.

4030 HeBO3MOXHO M3MEHMTL NapameTpbl N0 Bpokepy. HeT Tekywmx ceccuid.

4031 HeBO3MOXHO M3MeHUTL NapamMeTpbl No bpokepy. Koga HeT B Tabnumue KIMEeHTOB.

4032 HeB03MOXHO M3MeHUTL NapameTpbl No Bpokepy. Koga BA HeT B Tabnvue 6a30BbIX aKTUBOB.

4033 HeB03MOXHO N3MeHWUTbL NapameTpbl No Bpokepy. HeT npas Ha paboTy € 3TMM 6a30BbIM aKTUBOM.

4034 KnupurHrosbIi nepeBog, 3a/10roBbIX cpeacTB ¢ O60C06/1EHHOr0 pasgena 3anpeLéH.

4035 MepeBog 3a/10roBbIX CPEACTB HACTUYHOTO 0becneyeHunst 3anpeLyéH.

4040 HeBO3MOXHO M3MEHUTbL IMMUT NO BD B pexrMe ynpasneHns puckom. HeTt TekyLmnx ceccuid.

4041 HeBO3MOXHO M3MEHUTL NMMMUT o B® B pexume ynpasneHns puckom. aHHaa B® He 3apernctpuposaHa B Toprax.

4042 HeBO3MOXXHO M3MEHMTEL NMMUT No B B pexxnme ynpasnieHns puckoMm. Koga b® HeT B Tabnuue KIMEeHTOB.

4043 HeBO3MOXHO M3MEHUTL IMMUT NO BP B pexvmMe ynpasneHus puckom. OLumbKka npuv BbINOSHEHUN onepauun.

4044 HeBO3MOXHO M3MEHUTL NMMUT No BP B pexxvme ynpasnieHns puckom. OLmbKa npy BbINOMHEHUN onepaLmn.

4045 HeB03MOXHO yaanuTe NuMuT no 6@ B pexxvme ynpasneHuns puckom. Owmnbka npu BbINOMHEHUN Oonepaumn.

4046 HepocTaTouHo npaB Ha yaaneHune 3anpeta [71laBHOro Tpeigepa Ha TOprv B peXMMe ynpasieHnst PUCKOM.

4050 MopyuyeHre Ha aKkcnupauuto He 06paboTaHo. 3anpeT MMaBHOro Tpeligepa Ha nogady NopyYyeHuii Ha Akcnupaumio.

4051 MopyyeHre Ha aKkcnupauuo He 06paboTaHo. 3anpeT 6pokepa Ha nogady NopyyeHuii Ha Skcnupawuio.

4052 MopyyeHne Ha akcnupauuio He obpaboTaHo. B cylecTsytoLEeM NOPyYeHUn C NpUCAaHHbBIM HOMEPOM Apyrue: "Kof
KNveHTa" nmnu "MHCTPYMeHT".

4053 [Mopy4yeHre Ha akcnmpaumto He 06paboTaHo. VAEeT NPoM. KITMPYHT. Y4ansiTe NOPyYeHNs Heb3s.

4054 MopyyeHre Ha akcnupauuio He o6paboTaHo. aeT NpoM. KIMPUHT. A3MEHATb NOpyYeHNs Henb3s.

4055 MopyyeHre Ha akcnupauuo He o6paboTaHo. He HallieHo nopyyeHre No HoMepy A1s yaaneHns/M3aMeHeHus.

4060 MopyyeHne Ha akcnupauuio He o6paboTaHo. HeT npas Ha BbINO/IHEHKE Onepauun.

4061 MopyyeHre Ha akcnmpaumto He obpaboTaHo. Bpemsi BBoga nopyyeHnii OKOHYMIOCh.

4062 MopyyeHre Ha akcnmpaumio He 06paboTaHo. HeT Takoro K/IMEHTCKOro cyeTa.

4063 MopyyeHre Ha aKkcnupauuo He 06paboTaHo. He HallieHo nopyyeHve Ans yaaneHus.

4064 MopyyeHne Ha akcnupauuio He o6paboTaHo. HeT npas Ha BbINO/IHEHKE Onepauun.

4065 Mopy4yeHre Ha akcnmpaumto He o6paboTaHo. He HalAeH ONUUOHHBIA MHCTPYMEHT.

4066 MopyyeHne Ha akcnupaumio He ob6paboTaHo. OTKa3 OT aBTOIKCNMPaLMK BO3MOXEH TO/IbKO B [ieHb UCTEUYEHUS Onuy-
oHa.

4067 MopyyeHne Ha aKkcnupauuio He obpaboTaHo. 3anpeLleHo NnogasaTb NOPyYeHWst Ha UCNOIHEHVE/0TKa3 OT UCNOHEHNSA
no pac4yéTHbIM eBPOMNENCKMM OMLVIoHaM.

4069 MopyyeHne Ha akcnnpauuio He o6paboTaHo. Owmnbka NP BbINO/IHEHUW ONepaluu.

4070 [Mopy4yeHre Ha akcnmpaumo He 06paboTaHo. Ha K/IMEHTCKOM cUeTe HET TaKoro KosimyecTsa No3uLuii.

4090 HeT TekyLumX ceccuii.

4091 Kofa HeT B Tabnuue K/IMeHTOB.

4092 Kopaa BA HeT B Tabnuue 6a30BbiX aKTUBOB.

4093 He HalifeH yka3aHHbI (ObHOYEPCHbI UHCTPYMEHT.

4094 YKasaHHbIi hbloYePCHBI MHCTPYMEHT HE COOTBETCTBYET yKazaHHOMY BA.

4095 He M.6. yka3aH KOHKPETHBIN hbtouepc, korga BA ykasaH - [ns Bcex.

4096 He HalifjeHo orpaHuyeHust ans yaaneHus.

4097 OrpaHuyeHne MaBHOro Tpeligepa Hemnb3sa yaanutb Tpeingepy bpokepckoli dnpmbl.

4098 VIHCTpYMEHT OTCYTCTBYET B TEKYLLEW ceccum.

4099 O6a MHCTPYMEeHTa [0/MKHbI 6bITb A1 04HOro 6a30BOr0 akTUBa.

4100 [ns 3aaBkv No CBsI3Ke JO/MKHO BbINOMHATLCA TPEOOBaHME K MIHCTPYMEHTaM: AaTa UCMO/THEHUSA MPSAMOTO MHCTPYMeHTa
MeHbLUe AaTbl CNO/THEHUSI 06PATHOTO MHCTPYMEHTA.
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4101 3anpelleHbl CBA3KM MeXay MHCTPYMEeHTaMu C pasHbIMy JIoTaMu.

4102 HeT nosuuwnii Ans nepeHoca.

4103 HenonHoe ceegeHne FOK 3asBku.

4104 3asnBka no AHoOHMMHOMY PEMNO gomkHa 6bITb TO/ILKO C ykasaHmem Tuna "PEMO".

4105 3anpelleHa 3asBka c ykazaHmeM Tvna "PEMO" no aaHHoi CBs3ke.

4106 CBA3KM paspeLleHbl TONbKO AN [JeHexHoro pbiHka.

4107 70l Npoueaypoii HeNb3s CTaBUTb 3asiBKU MO UHCTPYMEHTY-CBSI3Ke.

4108 HeT npas Ha Toproento rno TO MHCTPYMEHTaM B pexnme yrnpas/ieHUs pUCKOM.

4109 CraBka (1nv Con-LeHa) He KpaTHa MUHUMasIbHOMY Luary.

4110 LleHa nepBoii YacTu cAenkM He CoBMaaaeT C LieHOW NOCTaBKy.

4111 MpesbiweH npegen Ctasku (MM CBON-LEHbI).

4112 YKazaHHbIA (PbHUYEPCHbIA MHCTPYMEHT - CBsi3ka, No HemMy OrpaHNYeHNUst He CTaBsATCS.

4115 HeBO3MOXHO NepeBecTy AeHexHble cpeacTea ¢ B® Ha B®. HeT TekyLumx ceccuii.

4116 HeB03MOXHO nepesecTn AeHexHble cpeacTea ¢ B® Ha B®. BP-A0HOP He 3aperncTpuposaHa B Toprax.
4117 HeB03MOXHO nepesecTn AeHexHble cpeacTsa ¢ B® Ha Bd. Bd-nonyyarens He 3aperncTpupoBaHa B Toprax.
4118 He xBaTaeT CBOGOAHbIX AEHEXHbIX CPpeAcTB y Bpokepckoli drpMbl.

4119 He xBaTaeT cBOOOHbIX 3a/10r0BbIX CPELCTB YacTUYHOrO obecneyeHnst y Bpokepckoi ®upmsl.
4122 He xBaTaeT cBOOOAHbIX AEHEXHBIX CPEACTB y PacuéTHoi ®rpmbl.

4123 He xBaTaeT B Ha/IM4MM 3a/10TOBbIX CPEACTB YacTNYHOro obecneyeHuns y Bpokepckoii Prpmsbl.
4124 He HaligeH Ko ykazaHHON Bpokepckoin drpMmbl.

4125 MonbiTka Nnepesofa Mexay pasgenamu pasnnyHbix PacyéTHbix Gupm.

4126 MepeBog 3anpeléH. Owmnbka Normky nepesoios.

4127 He xBaTaeT cBOOOAHbIX AEHEXHbIX CpeacTB Ha PacuéTHom Koge.

4128 He xBaTaeT CBOGOAHbIX AEHEXHbIX CPpeAcTB y Bpokepckoli dnpMbl.

4129 He xBaTaeT canbo AeHexHbIX cpeacTB y Ob6ocobneHHoro pasgena.

4130 He xBaTaeT cBOGOAHbIX AEHEXHBIX CPEACTB Yy PacuéTHoi ®rpmbl.

4131 He HaligeH koa ykasaHHoi Bpokepckoii drpmbl.

4132 BbiBog, 3anpeLyéH. Ownbka Normkm 0T3bIBOB CPEACTB.

4133 HeT nopyyeHuii Ans OTMEHbI.

4134 He xBaTaeT B HaM4MK AEHEXHbIX CPeAcTB Yy Bpokepckoli dupMbl.

4135 He xBaTaeT B HANM4Mn AeHeXHbIX CpeacTB y PacuéTHoi dupmbl.

4136 MepeBog 3a/10roBbIX CPEACTB MOMHOTO 06ecneyeHns 3anpeLyéH.

4137 He xBaTaeT B HaMumy 3a/10r0BbIX CPEACTB NOJSIHOTO obecneveHns y Bpokepckoilt drpmb.
4138 Ha PacuyétHom Koge HefoCcTaTouHO AeHEeXHbIX CPeAcTB, AOCTYNHbLIX A5 BbiBOAA.

4139 He xBaTaeT cBOOOAHbIX 3a/10r0BbIX CPeACTB YacTUYHOro obecneyeHns Ha PacuéTHom Koge.
4140 HeT nosunuuii gn1s nepeHoca no BbiIGPaHHOMY MHCTPYMEHTY.

4141 He xBaTaeT OTKpbITbIX MO3ULMIA ANsi NepeHoca.

4142 MonbITka NepeHoca NO3uLUiA C KTMEHTCKOTO CUéTa Ha YyXoi c4éT (c apyrum NHH).

4143 Henb3a nepeHocuTb nNo3nunn mexay b®, npuHagnexawum pasHbim PO.

4144 Henb3s nepeHoCcHTb NO3nLMKN Ha HyeBoi pasgen b&.

4145 3anpeTt AgMrMHUCTpaTopa TOProB Ha NepPeHoC NO3WLWIA No yKkasaHHo! BO.

4146 3anpet Ha NepeHoc NO3nLMKN No YKazaHHOMY UHCTPYMEHTY.

4147 He HalifeH yKa3aHHbIli ONUMOHHBIA MHCTPYMEHT.

4148 He xBaTaeT B Ha/MuMM 3a/10TOBbIX CPEACTB MOSIHOTO obecneyeHunst Ha PacuétHom Koge.
4149 He xBaTaeT B HaNMunu feHexHblx cpeacts Ha PacuétHom Koge.

4150 YkaszaHHblli (hbHOUEPCHBI MHCTPYMEHT He SBNSIETCS UHCTPYMEHTOM GaslaHCUPOBKY pUCKa.
4151 He HaligeH cooTBeTcTBYHOWMI KOog ®rpMbl Ha BasitoTHOM pbIHKe.

4152 He HaligeH cooTBETCTBYOLWMIA PacueTHbIn Kog Ha BaslloTHOM pbiHKe.
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4153 He HaliileH coOTBETCTBYHOLLMI MHCTPYMEHT Ha BaslloTHOM pbIHKe.

4154 HeobxoayMble NnapameTpbl 415 NOAAYN TpaH3aKLMM Ha BaslloTHOM pbiHKE He 3aperucTpMpoBaHbl B CUCTEME.

4155 HeobxoauMblii NorvH AgMUHKUCTpaTopa 415 NoAaun TpaH3akumy 6anaHCcpoBKY pucka He 3apermcTpyvpoBaH B CH-
cTeme.

4160 MepeBos cpefcTs Mexay pasHbiMu PK BO3MOXEH TOMBKO NyTeM rnogadyun nopyyveHuns Ha nepesog, cpencts B HKLL.

4161 BbiBOA, 3anpelleH. PacyeTHblii kof, BXOAWUT B €4UHbINA ny/.

4162 Onepauus HeBO3MOXHa. I3meHeHre IMMUTOB paspeLleHo Mexay B® Ha ogHoM PacyéTHOM Koae.

4163 Onepauus HeBo3MOXHa Ans B® ¢ BupTyanbHbIM nuMuToM. N5 nepeBofa AeHeXHbIX CPefCcTB nogaite nopyyeHne
B HKL,

4164 I3mMeHeHne napamMeTpoB Mo K/IMEHTCKUM pasgesnam 3anpeLleHo.

4165 Onepauus foCTynHa f1ormMHamM ypoBHs P®.

4166 HekoppekTHast KOMOUHaLWSA 3HaYeHWIA dnaros.

4167 He HaligeH PacuéTHblii Kog.

4169 Onepauus 4OCTYyNHA SIorMHaM YpoBHA PP nniv bo.

4170 MonbITKa AOCTyNa K CYETY UyXoi BP.

4171 [onbITKa foCTyna K CHETY YYXKOro KNneHTa.

4172 Y yyacTHVKa KNnpuHra HeT npas Ha BbINOSIHEHME KOMaH/bI.

4173 Y yyacTH/Ka TOProB HET Nnpas Ha BbINO/IHEHNE KOMaHAbI.

4174 3asnBKa C JaToil OKOHYaHWA cpoka AelicTBMsl Mo KaneHaapHOMy cnpefy CHSATa CUCTEMONA.

4175 Y yyacTHMKa KNnpuHra yctaHoBneHa onuns yunTbiBaTb CPeACcTBa TO/IbKO Ha PacyéTHoM koge.

4200 MopyyeHve He noaTBepxaeHo. He nogknoyeH MASTER n0rvH yyacTH/Ka TOPros.

4201 MopyyeHre He NoATBEPXKAEHO. [MPEBbILLEHO OTKIOHEHME LiEHbI B MOPYYEHUN OT TEKYLLEl LEHbI.

4202 MopyyeHne He NoOATBEPXKAEHO. MNpPeBbILLEH MaKCUMa/IbHbI/i 06beM NOPYYEHUS B KOHTPaKTax.

4203 MopyyeHre He NoaTBEPXAEHO. 3anpeLleH afpecHbIi PeXM.

4204 MopyyeHne He noaTBEPXAEHO. MNpeBbIleH MakCMasTbHbI 06beM NopyyeHus B pyonsx.

4205 MopyueHne He noaTBePXAEHO. MpeBbiLeHa MakCMMasibHas paspeLleHHas pybresasi cymma nopy4yeHuin 3a Toproeblii
[eHb.

4206 MopyueHve He noaTBepxaeHo. MNMpeBbilleHa MakCumasibHaa paspeLllueHHas No3nLmus B KOHTPaKTax Ha NoKynky.

4207 MopyyeHne He NoaTBEPXKAEHO. MNpeBbilleHa MakCuMasibHasa paspeLleHHas no3uuysa B KOHTpakTax Ha npogaxy.

4208 MopyyeHne He noaTBEePXAEHO. [N ykazaHHOro SMA NorMHa npeBbILLEHO KOMYECTBO OAHOBPEMEHHO YCTaHOB/IEH-
HbIX OrpaHUYeHNi Ha pasmep NO3ULUM MO Pa3/INYHLIM K/IMPUHTOBLIM pasgenam.

4220 [lns nonb3oBartens ycTaHOB/EH 3anpeT Ha COBEPLUEHNE TOProBbIX onepauuii.

4221 Onepauus 3anpeLleHa npy CoOBMageHUn y4acTHUKa KNMPUHra 1 y4acTHUKa TOPros B O4HOM JinLe.

4222 Y yyacTHMKa K/IMpUHra HeT NpaB Ha BbINO/IHEHWE onepawuii ¢ 3asiBKaMu.

4223 Y yyacTHVKa TOpProB HET npas Ha oTnpasky 3anpoca HKLL.

4224 Y aKTVBHbIX MacTep SIOTMHOB HET MpPaB Ha COBEpLLEHME 3TOI onepauun.

4225 B OTHOLLIEHUM YUaCTHMKA KNMPWHTa NPOBOANTCA NIMKBUAALMOHHDIV HETTVHT, 3anpeLLeHo BbINoHEHMe MT6bIX onepa-
L.

4226 [na B® 3anpeLlleHbl TOProBble Onepauun B yTPEHHIOK CECCUID, KPOME Onepauuii CHATUSI 3as1BOK.

4230 Ha 6pokepckoii divpme foCcTaToqHO obecneyeHns, 3asaBkn CHATbI He ByayT.

4258 AfJpecHble alicbepr-3asiBku 3anpeLleHsbl.

4259 MepemelleHne aiicbepr-3asiBOK napamu 3anpeLyeHo.

4260 Pa3mep BnauMoii yacTu alicbepr-3asiBKM MeHbLIE MUHUMAa/IbHO A0MYCTUMOTO 3HAUYEHWS.

4261 Pa3mep BMauMoIi YacTu alicbepr-3asBku 60/bLUe pa3mepa aiicbepr-3asiBKu.

4262 Pa3smep cnyyaliHoli Hag6aBky 60/1blUe MakCUMasIbHO AOMYCTUMOrO 3HAYEHUS.

4264 Pasmep cnyvaiiHoli Haf6aBKN MeHbLLE HYNS.

4266 Ha PK ycTaHOBNEH pexum 610K1poBKM AGMUHUCTPATOPa TOProBoi CUCTEMBI.

4268 MepemelleHne aiicbepr-3asBOK BO3MOXHO TO/IbKO MO LiEHE.

4269 B agpecHoli 3asBKke HeNMb3s yKasbiBaTb AATY UCTEUEHNS 3asiBKU.

4280 OwmbKa BO BXOAHbIX NapameTpax: He 3agaH napameTp "Kog knveHTa".
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4281 OLwmnbKa BO BXOAHbIX NapameTpax: Hegonyctumoe 3HadeHne napametpa "Tun 3anpeta’.

4282 Ouwmbka BO BXOAHbIX NapameTpax: A1 napametpa "Pexum paboTbl” = 12 He MOXET 3aaaBarbcs "Macka 3anpeTos”
=0.

4283 Owwmbka Bo BXOAHbLIX MapameTpax: HegonycTumoe 3HadeHne napametpa “MpuoputeT".

4300 MepecTaHoBKa 3asBOK 3arnpeLleHa B ayKLMOHe OTKPbITUS.

4301 VIHCTPYMEHT HefonyCT!M B ayKLWOHE OTKPbLITUSA.

4302 FOK 1 10C 3asBku 3anpeLyeHbl B ayKLMOHE OTKPbITUSA.

4303 AfpecHble 3asBK/ 3anpeLleHbl B ayKLMOHe OTKPbITUS.

4304 HaiigeHa Kpocc-3asiBka B ayKLMOHE OTKPbITUS.

4305 BOC 3asnBku 3anpeLleHbl B ayKLMOHe OTKPbITUSA.

5052 MopyyeHne Ha ncnonHeHne BeYHOTo (hbloyepca He 06paboTaHo. B cyllecTBytoLWEeM NOpyYEHUN C NPUCAaHHbIM HO-
MepoM Apyrue: "Kof KnneHTa" n/mnm "MHCTpyMeHT".

5053 MopyyeHne Ha NCnosHeHne BEYHOTO hblovepca He 06paboTaHo. NaeT Npom. KIVPKHT. YAansaTb NOPyYeHUs Henb3s.

5054 MopyyeHne Ha NCNoTHeHNe BEYHOrO (blovepca He 06paboTaHo. aeT NpoM. KMPUHT. I3MeHSATb NOpYyYeHNs Henb3s.

5055 [MopyyeHre Ha UCMOMIHEHUE BEYHOrO (hblouepca He 06paboTaHo. He HaligeHo nopyyeHue no Homepy Ans yaasne-
HUA/M3MEHEHUS.

5061 [MopyyeHre Ha UCMOTHEHUE BEYHOIO (hblouepca He 06paboTaHo. Bpems BBoZa NOPYyYEHMUA OKOHUMOCh.

5062 MopyyeHne Ha NCNoNTHeHne BEYHOTO hblovepca He 06paboTaHo. HeT Takoro KIMEHTCKOro cyeTa.

5063 Mopy4yeHre Ha UCNoNHEeHNe BeYHOro hblovepca He 06paboTaHo. He HalijeHo nopyyeHne gns yaaneHus.

5064 MopyyeHre Ha ucnonHeHne Be4Horo hblovepca He 06paboTaHo. HeT npaB Ha BbINOSIHEHNE onepaLmu.

5065 [MopyyeHne Ha UCMOSTHEHUE BEYHOIO (hblouepca He 06paboTaHo. He HalijeH NHCTPYMEHT.

5069 MopyyeHne Ha NCnonHeHne Be4HOro thbloyepca He obpaboTaHa. Owmnbka Npw BbIMO/THEHUM ONepaLuu.

5071 [Mopy4yeHre Ha UCnosIHeHME BEYHOTO (oblovepca He obpaboTaHo. HegonycTMoe 3HaveHne Kon-Bo (ObHYEPCOB A5t
NCNOSTHEHWS.

5072 [MopyyeHne Ha UCMOSTHEHUE BEYHOIO (hblovepca He 06paboTaHo. ELLE He nNpuLwio BpeMs nogaumn nopyyeHuii.

5073 MopyyeHre Ha UCNOSTHEHME BEYHOTO (oblouepca He 06paboTaHo. HelonyCTUMbI/ MHCTPYMEHT.

10000 CurcTeMHast owwnbka npu 06paboTke coobLLEHUS.

10001 HeunsBecTHbI TUM COOOLLEHMS.

10004 HeponycTuMblii TN coobLLeHUS.

10005 MpesbiweH pasmep MQ-azpeca.

10006 Owwmbka npu napcuHre coo6LLEeHMS.
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