COncok nameHenun B sepcumn 7.18

1. I'IpeMMaanble OMUMNOHbI Ha MHAEKCbI

B Bepcum 7.18 B TC CnekTpa peannsoBaHa Noajep>Kka HOBbIX MPOU3BOAHBIX MHCTPYMEHTOB —
€BPOMNencKMX NPeMmanbHbIX PacyeTHbIX OMLMOHOB Ha MHAEKC. [0 aHaNornmM ¢ ONUMOHaMKM Ha akuun
3anyckaemble OMuUMOHbI (OMNLUMNOHHbIE CEPUM) MPUBA3LIBAIOTCA K KONaTePasbHOMY GbHOYEPCHOMY
WNHCTPYMEHTY, KOTOPbIV COOTBETCTBYET nHAeKCy (asset_class=4). Moaenb MapXunpoBaHus, airoputm
pacyeTa Kp1BOW BONATUIBHOCTU 1 GOPMYibl LIeHOObpa3oBaHNA 419 ONUMOHOB Ha MHAEKC
NPaKTUYeCKN MONHOCTLIO HAaCNeAyrTCA U3 MOAEeNN PeaNn30BaHHbIX B CUCTEME OMLMOHOB Ha BatoTy,
TONBbKO A4 OMNUMOHOB Ha MHAEKC NapameTp 'r2' - 3To CTaBKa AUBUAEHAHON JOXOAHOCTY g.

McnonHeHune KOHTPAKTOB NMPONCXoAnNT B I'IOCJ'Ie,EI,Hl/Il‘;l AeHb o6pa|.|.|,eva B aBTOMaTU4YECKOM pexnme,
3a8BKM Ha UCMNOJIHEHME/OTKA3 OT UCMOAHEHNA NO TakKnUM KOHTpPakKTaM NpMHNMaTbCA He 6y,£l,yT.

2. AApecHbIii peXXMM € M3TYMHIOM MO YHUKa/IbHOMY KOAY

B TC CnekTpa peasv3oBaHa nojaep>kka HOBOrO pexxrMa TOpPros. AAPecHbIV PEXMM C MITUMHIOM MO
YHVKaNbHOMY KoAy - Gopma aZpecHOro pexxrmMa TOpros, B KOTOPOM YYaCTHWKM BbICTaBASIOT
ajpecHble 3asBkWN 6e3 yKazaHMA KOHTPareHTa, a M3TYMHT 3asBOK NMPOUCXOAMT Ha OCHOBE COBMaAeHMs
napameTpoB 3asBOK W YHMKaNbHOrO KOAOBOTO C/I0Ba, KOTOPOE TakXKe yKa3biBaeTcs B 3asBKe. B
AAaHHOM peXrMe YYaCTHUKW BbICTaBAAOT ajpecHble 3aaBki 6e3 3anonHeHna nona broker_to (8
TepMmuHax TpaH3akuumn AddOrder wnto3a), 1 B 3TOM Cyyae KOHTPareHT CKPbIT Ha BCEX 3Tanax
3aKk/ItoueHns N 06paboTkM caenkn (3asBKa, MITUMHT, CAe/Ka, OTYETbI), HO 06A3aTeNbHO 3aNONHAOT
none match_ref. MNpwu 3anonHeHnn nona match_ref ykasbiBaeTca yHMKaNbHas Nocaes0BaTeNbHOCTb
CMMBOJIOB, O KOTOPOWN CTOPOHbI CAENKN OTAENbHO (BHE TOPrOBOM CUCTEMBI) OrOBapUBatOTCA, UTO
OHa ByaeT ncnonb3oBaThCA B UX 3aaBkax. CBefeHWe 3a9BOK B CAENKN U OnpeAeneHne KOHTpareHToB
OCYLLIeCTBAAETCA MO COBMajeHMIo 3HaueHnn nons match_ref B 3asBkax. CoBnageHne 3HaueHns nNons
match_ref ABnseTca noaTBep>XAEHMEM COrNACcUA KOHTPAreHTOB Ha COBEPLUEHWE CAE/KN Ha YCNOBUAX,
YKa3aHHbIX B CAeJIKe.

HoBbIV agpecHbI pexxum HacneayeT GyHKLMOHaA, CBOMNCTBA U aTPUBYTbI CyLLLeCTBYHOLLErO
afpeCHOro pexxMMa B 3asaBKax, M3ITUMHre, caenkax, otyetax. g oTanumna 3aaBoK 1 CAENOK B peXnme
"ALPECHBIA C M3TYMHIOM MO YHWKANIbHOMY KOZY" Y HUX B OMOAHEHWe K Npu3Haky Address
(0x4000000) BbicTaBnsieTcs HoBbIM dnar NegotiatedMatchByRef (0x80000000) - Mpwu3Hak 3asaBkn nan
caenkn, cGopMMpoOBaHHON B pexxrmMe "AZPEeCHbIV C M3TYMHIOM MO YHMKaAbHOMY Koay".

3. Mepee3pa fut_rejected_orders un opt_rejected_orders B oTaenbHbI NoToK

B Bepcum 7.18 B TC CnekTpa gopaboTtaH dyHKLMOHAN NepeBbICTaBAEHNA B KIVPUHT MHOTOAHEBHbIX
3asABOK (peann3oBaH Kak OTAe/bHbIV CEPBUC) U TeNepPb PeecTp OTBEPTHYTLIX B KAMPUHT 3a8BOK
ny6ankyetca B Wto3e B otaenbHoM notoke FORTS_REJECTEDORDERS_REPL. HaunHas ¢ Bepcun 7.18
Tabanupl fut_rejected_orders n opt_rejected_orders notoka FORTS_REFDATA_REPL o6bsBastoTcs
yCTapeBLUUMW W NIAHUPYIOTCA K yaaneHuto B Bepcun 7.271. ObpalaeM BHUMaHWUe, YTO CTapble
Tabsamubl fut_rejected_orders v opt_rejected_orders nepectatoT 3an0NHATLCA AaHHBIMU YXe B BEPCUN
7.18, HeObXxoANMO NepexoanTb Ha Tabauuy rejected_orders notoka FORTS_REJECTEDORDERS_REPL.

4. N3ameHeHuna B nHtepdeiicax n API

4.1. CGATE

e [lob6aBneH HoBbIN noTtok FORTS_REJECTEDORDERS_REPL - OTBEprHyTbie B KAVPUHT 3aBKM.
Tabanuypbl:



e rejected_orders - OTBeprHyTble B KANPUHT 3asBKU. Tabanua UCnosib3yeTcs BMECTO
yctapeBLmnx Tabauy fut_rejected_orders n opt_rejected_orders notoka
FORTS_REFDATA_REPL.

e B notoke FORTS_COMMON_REPL 13 Tabavubl sys_events yganeHo ycTapesLlee noje type.
BmecTo Hero cneayet ncnonb3oBaTtb Nose event_type.

e B notoke FORTS_REFDATA_REPL 13 Tabanupl session yaaneHo yctapesLuee noJe opt_sess_id.
BmecTo Hero cnepyet ncnonb3osath nose sess_id.

e B notoke FORTS_REFDATA_REPL HauuHas ¢ Bepcum 7.18 Tabamubl fut_rejected_orders un
opt_rejected_orders o6baBastoTCA ycTapeBWUMU 1 ByayT yaaneHsl B Bepcun 7.21. Bmecto
3TMx Tabany, HaZo MCnosib3oBaTb Tabauy rejected_orders noToka
FORTS_REJECTEDORDERS_REPL.

e B notoke RTS_INDEX_REPL 13 tabauupl rts_index yaaneHo yctapesLiee none value. Bmecro
Hero ciegyeT ncrnonb3oBaTb noe value_highprec.

4.2 SIMBA SPECTRA

e B coobuweHunn SecurityDefinition (msg id=12) ans nons CFICode gob6aBneHbl HOBbIe
3HaYeHus:
e 'OCEICS' - eBponelickmii pacueTHbln onuunoH Call Ha nHaekc.
e 'OPEICS' - eBponeickumii pacyeTHbIA ONuMoH Put Ha nHAeKC.
e B MDFlagsSet go6aBneH HoBbin 61T "NegotiatedMatchByRef" — Mpur3Hak agpecHon 3asBKku
WA CAGNKM C MITUMHIOM MO YHUKaNbHOMY KOZy.
e B coobuweHunn OrderUpdate (msg id=15) B none MDFlags go6aeneHa TpaHcasuma dnara:
0x80000000 - Mpur3Hak agpPeCcHON 3asBKM C M3TYMHIOM MO YHUKANLHOMY KOAY.
e B coobueHunmn OrderExecution (msg id=16) B nose MDFlags ao6asneHa TpaHcasumns dnara:
0x80000000 - Mpur3HaK agpecHOWN CAENKN C MITYMHIOM MO YHUKANbHOMY KOAY.

4.3 FAST

e B coobueHune SecurityDefinition (d) ans nons CFICode fo6aBneHbl HOBble 3HAYEHMS:
e 'OCEICS' - eBponemickmii pacyeTHbIn onumoH Call Ha nHaekc.
e 'OPEICS' - eBpOnencknin pacyeTHbI onumoH Put Ha nHaekc.
e B coobueHunsx Market Data - Incremental Refresh (X) ans napametpa MDFlags so6asneHo
HOBOE 3HaueHue:
e 0x80000000 - Mpwn3HakK aspecHOM 3a8BKWN/CAENKN C MITUMHIOM MO YHUKaNbHOMY
Koay
o [lpekpalyeHa TpaHCAAUMA NAEHTUGMKATOPOB MHAEKCOB N MHAMKATUBHBIX KYpCOB BatoT B
none SecuritylD B coobleHunsax DefaultincrementalRefreshMessage u
DefaultSnapshotMessage B notoke INDEX. Bo Bcex coobuieHusix B notoke INDEX B none
TpaHcampyetca ‘'nullValue'. Heobxoammo B KayecTBe YHMKaAbHOTo naeHTndurkaTopa
NHAEKCOB N MHAMKATUBHbLIX KYPCOB BaatOT MCMOAb30BaTh 3Ha4YeHne nons Symbol.

4.4 FIX

e B uwntoze FIX n B cepsuce FIX Drop Copy ans nons Flags (tag 20008) go6asneHo HoBoe
3HauyeHwe:
e 0x80000000 — Mpwu3HaK azpecHOM 3as8BKN, aAPECHON CAENKN C M3TYMHIOM MO
YHVKaJIbHOMY KOZy.

4.5 TWIME



e B FlagsSet go6aBneH HoBbI 61T: "NegotiatedMatchByRef" — Mpu3Hak agpecHon caenkm ¢
M3TYMHIOM MO YHUKaZIbHOMY KOZy.

e B coobueHnn ExecutionSingleReport (message id=7019) B none Flags go6asneHa
TpaHcnauma ¢nara: 0x80000000 - MpusHak aapecHor CAENKN C MITYMHTOM MO YHUKAbHOMY
Koay.

e B coobuieHunm ExecutionMultilegReport (message id=7020) B none Flags sobaBneHa
TpaHcaauma daara: 0x80000000 - Mpm3Hak agpecHOn CAeNKM C M3TYMHIOM MO YHMKaIbHOMY

KoAy.

5. 3meHeHMA B peno3nTopmm Cxem nogauv KomaHza

YpaaneHbl MmegneHHble Bepcumn komaHabl ChangeClientMoney (Bepcun komaHg ¢ ID in = 4, 60, 63, 67,
409, 425 / Reply ID out = 104 ), paHee o6bsBAEHHbIE ycTapeBLWUMU. Vicnonb3yinte 6onee H6bICTpyto
Bepcuto komaHabl ChangeClientMoney ¢ ID in = 458 / Reply ID out = 187.

6. N3ameHeHuna B oTueTtax

e B otyetax fordlogXXYY.csv, oordlogXXYY.csv, multilegordlog_XXYY.csv HoBOe none:
e match_ref (tTvin ¢10) - kogoBoe cnoBo. [Npu 3aNoAHEHHOM MnoJie
broker_to_rts\broker_from_rts sBnseTca AONONHWUTENbHBIM NapaMeTPOM CBEAEHUA B
AZpecHOM pexurme, Npu He 3anosHeHHOM none broker_to faBaseTcs Npy3HakoMm
AZpecHOro pexxmma ¢ M3TYMHIOM MO YHMKaabHOMY Kody match_ref.

7. 3ameHeHua B TepmuHasie CpouHOro pbiHKa

e B okHa 'OnHaHcoBble MHCTPYMeHTbI', 'Tlo3nuunn/ nopyyeHns' n ‘OnuMOHHbIN Kanbkyastop'
fobaBaeH HOBbI NapameTp:

e P02 - VI3amepsieT UyBCTBMTENBHOCTb LIEHbI OMLMOHA K U3MEHEHWIO H6E3PNCKOBON
NPOLIEHTHOW CTaBKM Q.

e B okHo '[locka onunoHoB' fobaBaeHbl HOBblE MapaMeTpbl:

e Po2: konn - N3mepseT 4yBCTBUTENbHOCTb LieHbI OMLMOHA K U3MEHeHNo 6e3pnckoBom
NPOLLEHTHOW CTaBKM ;

e Po2: nyT - Vi3amepseT UyBCTBUTENBHOCTb LieHbl OMLMOHA K U3MEHEHMIO 6e3pnCcKoBOM
NPOLLEHTHOW CTaBKM (.

e B pazgen '®opmynbl pacueta "rpekos™ gobaBneH pacyeT napameTpa Po2.

e B okHe 'OnuunoHHbIN Kanbkynatop' B obnactn Tpadukn' gobaBneHa HoBas Bkaasgka ans Po2.

e B okHa 'OuHaHcoBble MHCTPYMeHTbI', 'NHdopmaums’ n ‘locka onumoHoB' fo6aBaeH HOBbIV
napametp:

e OnuwnoHHas mogesb - Mogenb LieHoobpa3oBaHuMs ONUMOHOB. [MapameTp oTobpaxaeT
MoZzenb LeHoobpasoBaHms, KOTopasa TpaHCaMpyeTcs B TOProBomn cucteme ans
6a30BoOro KOHTpaKTa.

e B Buaxet BbIOOpa Mogenn LeHoObpa3oBaHWs ONUMOHOB f06aB/EHO HOBOE 3HAUeHWE
<aBTOBbI6OP>. EC/IM OHO BbIOPAHO, TO MCMONL3YETCSA Ta MOAEb, KOTOpas TPaHCAMPYeTCs AN
6a30BOro KOHTpakTa B TOProBow cuctTeme.

Version 7.18 Changes and Updates

1. Premium Index Options

The SPECTRA trading system of version 7.18 has new derivative instruments implemented —
European premium cash-settled index options. By analogy with equity options, new options



(option series) are tied to a collateral futures instrument that corresponds to index
(asset_class=4). The margining model, the calculation algorithm for the volatility curve and the
pricing formulas for index options are completely inherited from the currency options model,
except the ‘r2’ parameter, that is the dividend yield rate q.

Contracts are executed automatically on the last circulation day, and orders for
execution/withdrawal requests will not be accepted for such contracts.

2. Negotiated mode with matching by an unique code

The SPECTRA trading system supports the new trading mode for negotiated trades. Negotiated
mode with matching by a unique code is a form of negotiated trading mode in which members
can add negotiated orders with no counterparty specified. Counterparties' orders are matched
based on specified both order parameters and a unique code word. In this mode, members add
negotiated orders without filling out the 'broker to' field (AddOrder transaction), but they must
fill out the 'match_ref' field. Thus, a counterparty name will be hidden at all stages of concluding
and processing a trade (order, matching, trade, reports). Trade parties have over-the-counter
agreement to use a unique sequence of characters and to enter this code as the 'match_ref field
value in their orders. Orders are matched by the 'match_ref' field value. Counterparties confirm
their consent for the trade settlement on terms specified in the trade by using matching code
value of the 'match_ref' field.

New negotiated mode inherits the regular negotiated mode functionality, properties and
attributes in orders, matching, trades, and reports. To identify orders and trades in Negotiated
mode with matching by unique code, the new 'NegotiatedMatchByRef (0x80000000)' flag
(Negotiated order or trade matched by reference) is set additionally to the 'Address (0x4000000)'
flag.

3. 'fut_rejected_orders' and 'opt_rejected_orders' are broadcasting in a separate stream

The functionality to relist multi-day orders is improved and implemented as the separate service
with the SPECTRA trading system 7.18 release. The orders rejected for clearing register is
published with updates of the separate 'FORTS REJECTEDORDERS REPL' stream in the
gateway. Please note that 'fut rejected orders' and 'opt rejected orders' tables of the
'FORTS_REFDATA REPL' stream will be deprecated and will contain no information

as version 7.18 will be released. These tables will be removed as version 7.21 release. The
'rejected orders' table of the 'FORTS REJECTEDORDERS REPL' stream should be used
instead of the deprecated ones.

4. Changes to the user interface and API
4.1. CGATE

e Added a new stream 'FORTS REJECTEDORDERS REPL'- Register of orders rejected
during the clearing. Tables:

o rejected orders - Register of orders rejected during the clearing. The table is used
instead of the deprecated 'fut rejected orders' and 'opt rejected orders' tables of
the 'FORTS REFDATA REPL' stream.

e Stream 'FORTS COMMON_ REPL': Removed deprecated 'type' field from 'sys_events'
table. Use the 'event_type' field instead.

e Stream 'FORTS REFDATA REPL': Removed deprecated 'opt_sess id' field from
'session' table. Use the 'sess_id' field instead.

o Starting with version 7.18, the 'fut rejected orders' and 'opt rejected orders' tables are

deprecated and will be removed in version 7.21. Instead of these tables, you must use the
'rejected orders' table of the 'FORTS REJECTEDORDERS REPL' stream.



e Stream 'RTS INDEX REPL': Removed deprecated 'value' field from 'rts_index' table.
Use the 'value highprec' field instead.

4.2 SIMBA SPECTRA

o New values have been added to the 'SecurityDefinition (msg id=12)' message for the
'CFICode' field:
e 'OCEICS' - European cash-settled index option Call.
e 'OPEICS' - European cash-settled index option Put.
o New value for 'MDFlagsSet'": 'NegotiatedMatchByRef' — Negotiated order or trade
matched by reference.
e In the 'OrderUpdate (msg id=15)' message, new value in the 'MDFlags' field:
0x80000000 - Negotiated order matched by reference.
e In the 'OrderExecution (msg id=16)' message, new value in the '"MDFlags' field:
0x80000000 - Negotiated trade matched by reference.

4.3 FAST

e New values have been added to the 'Security Definition (d)' message for the 'CFICode'
field:

e 'OPEICS' - European cash-settled index option Put;
e 'OCEICS' - European cash-settled index option Cull.

o New parameter has been added to the Adding a new order and Deleting an order in the
MDFlags field: 0x80000000 - Negotiated order matched by reference.

e New parameter has been added to the Partial order matching and Full order matching in
the MDFlags field: 0x80000000 - Negotiated trade matched by reference.

o Translation of index identifiers and indicative exchange rate identifiers in the SecuritylD
field in the DefaultIncrementalRefreshMessage and DefaultSnapshotMessage messages
in the INDEX stream has been stopped. 'nullValue' will be broadcast in the field in all
messages in the INDEX stream. It is necessary to use the value of the Symbol field as a
unique identifier of indices and indicative exchange rates.

4.4 FIX

e In FIX Drop Copy service for the 'Flags' (tag 20008) field new value was added:
e 0x80000000 - Negotiated order or trade matched by reference.

4.5 TWIME

o New value for 'FlagsSet': 'NegotiatedMatchByRef' — Negotiated order or trade matched
by reference.

o In the 'ExecutionSingleReport (message id=7019)"' message, new value in the 'Flags'
field: 0x80000000 - Negotiated trade matched by reference.

e In the 'ExecutionMultilegReport (message 1d=7020)' message, new value in the 'Flags'
field: 0x80000000 - Negotiated trade matched by reference.

5. Changes applied to command scheme repository

Removed slow versions of the 'ChangeClientMoney' command (command versions with ID in =
4, 60, 63, 67, 409, 425 / Reply ID out = 104), previously deprecated. Use the faster version of the
'ChangeClientMoney' command with ID in = 458 / Reply ID out = 187.

6. Changes in reports



New fields in the 'ordlogXXYY.csv', 'oordlogXXYY.csv' and 'multilegordlog XXYY.csv'
reports:

e 'match_ref (type c10) - code word. When the 'broker to rts'\'broker from rts field' is
filled in, it is an additional parameter for matching in Negotiated mode, if the field is
empty, broker to field is an indicator of Negotiated trade matched by reference
(match_ref).

7. Changes applied to MOEX Spectra Terminal

o In 'Financial instruments', 'Positions/requests' and 'Options calculator' windows, new
parameter was added:
o Rho2 - The sensitivity of the option price to changes in the risk free interest rate
g
e In'Options board' window, new parameters were added:
e Rho2: call - The sensitivity of the option price to changes in the risk free interest
rate q.
e Rho2: put -The sensitivity of the option price to changes in the risk free interest
rate q.
e In'Greeks calculation formulas' window, calculation of parameter Rho2 was added.
o In'Options calculator' window in Charts area, new tab for Rho2 was added.
e In 'Financial instruments', 'Information' and 'Options board' windows, new parameter was
added:
e Options model - Options pricing model. Parameter displays the pricing model that
is broadcast in the Trading System for the underlying contract.
e New auto-selection value was added to the option pricing model selection widget. If it is
selected, then the model that is broadcast in the Trading System for the underlying
contract is used.



