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NUcTopua nameHeHui
Aarta N3meHeHus
30.01.2026 BHeCEéHHble n3MeHeHuA:
e lMotok FORTS_TRADE_REPL:
o B Tabnumuax cBoux 3asBok orders_log n multileg_orders_log (B mone reason) u cpenok user_deal u
user_multileg_deal (B nonsix reason_buy u reason_sell) gob6aBneHa TpaHCIALMS HOBOTO 3HAYEHUS:
m 11 - BanaHcupyLlas caenka no 06a3aTenbCTBaM YUHacTHUKA KNMPUHTa — NIMKBUAAHTA.
e lMotok FORTS_PART_REPL:
o B Tabnuuy part_sa go6asneHbl noss margin_call_moment, margin_call_fix, margin_call_current.
* lNMotok FORTS_REFDATA_REPL:
o B Tabnuuy session gobasneHo none margin_call_fix_schedule.
* lMone server_time fo6asneHo B TabnuLy Sys_events B NOTOKax:
o FORTS_TRADE_REPL
o FORTS_ORDLOG_REPL
o FORTS_DEALS_REPL
o FORTS_FEE_REPL
o FORTS_FEERATE_REPL
o FORTS_BROKER_FEE_REPL
o FORTS_BROKER_FEE_PARAMS_REPL
o FORTS_COMMON_REPL
o FORTS_POS_REPL
o FORTS_PART_REPL
o FORTS_PROHIBITION_REPL
o FORTS_REFDATA_REPL
o FORTS_CLR_REPL
o FORTS_VM_REPL
o FORTS_VOLAT_REPL
o FORTS_USER_REPL
10.11.2025 B TC CnekTpa, Bepcusi 9.3 peanvsoBaH yHKLMOHaN EavHo Toproeoii ceccum Ha CpoyHom pbiHke (ETC). KntoueBble
M3MEHeHUs, CBA3aHHble C peannsauueli ETC:
¢ OTmeHa NpomeXyTo4HOro KnnpuHra:
o HeT 0cTaHOBKM TOProB B BbICOKOMMKBUAHBIV NEpUo BpEMEHN;
o HeT pyCcKOB, CBA3AHHBIX C 3amyCcKoM TOpProBoii cuctemsl nocse MK.
+ ToproBasi ceccvisi NPOBOAUTCA B paMKax OAHUX KasleHAAPHbIX CYTOK:
o lMepeHoc OCHOBHOIO K/IMPUHTA HA MOMEHT 3aKPbITUSA PbIHKA,;
o ToproBblii NepMo BEUEPHEN AO0MNONHUTENbHO CecCcuM OTHOCUTCA K TeKyLLeli TOproBoii ceccuu;
o Vi3mMeHeHus B NapameTpax onpegeneHns pacyeTHblx LeH, PLL onpegensetcs B 19:00.
* lMepexop Ha pacyeTHbI Umkn T+1 Ha CPOYHOM PbIHKE:
o /I3MeHeHWe Mogenun yueTa CpefcTB YYacTHUKOB (N1aHoBble 1 (hakTUyeckve oCTaTku);
o PacueTHas ceccusi B 20:00 gHs T+1 6e3 0cTaHOBKM TOProB. ®OpMUPOBaHME OTHETOB M0 pe3y/ibTaTy UCTONHEHNS;
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Aata

N3meHeHus

O YBenuyeHne CPoKOB 3aKpbITsi MapXnHa bHbIX TpeboBaHuii
» OKcnumpauusa KoOHTpakToB online (B xofe Topros 6e3 NPUOCTaHOBOK).
Pacnucanvne EavHoOi Toprosoli ceccuu:

* AYKUMOH OTKpbITWSI, NPOBOAUMbINA Nepes, YTPeHHel [oNoNHUTeNbHOI TOProBoli ceccueit (B cnyyae ero npoeefe-
HKs) (8:50 - 9:00)

* YTpeHHsis AonosiHnTeNnbHasa ToproBas ceccus (B criyydae ee nposegeHmns) (9:00 - 10:00)

* AyKUMOH OTKpbITUS, NPOBOAMMBIA nepen OCHOBHOM TOProBoii ceccueid (B cnyyae ero nposegeHuns) (9:50 - 10:00)
» OcHoBHas Toprosas ceccus (10:00 - 19:00)

* BeuepHsas gononHuTenbHasa Toproeasi ceccus (B cnyvae ee nposegeHus) (19:00 - 23:50)

» PacueTHas ceccus (20:00, 6e3 nprocTaHOBKY TOProB)

* KnupuHrosas ceccusi m-t-m (23:50 - 00:30)

BHeCEHHble n3MeHeHuA:

» [No6asneH pasgen "2.4.2. VicnonHeHwe B Toprax (N0 pacnmcaHunio) 1 B KNNPUHT".

» [Nob6asneH pasgen "2.5.2. OnpegeneHne pacyeTHON LeHbl U MHAMKATUBHBIX KypcoB".

* OGHOBNEH pa3gen "2.5.2. MpoMexXyTouHbIi KMMpUHT". Tenepb 310 pasgen “2.5.3. KnupuHrosas ceccus (mtm)”.
» O6HoBNeH pasgen "2.5.3. OcHoBHOM KNMpUHr". Tenepb 310 pasgen "2.5.4. PacueTHas ceccus”.

» [Nob6asneH pasgen "2.6.10. Mogenb yyeTa cpefcTB YUYacTHUKOB MOC/ie Nepexofa Ha pacyeTHbIi uukn T+1".

* lMotok FORTS_USERORDERBOOK_REPL:

o W3 Tabnuubl info yaaneHsl yctapeswue nons logRev un lifeNum. Bmecto 3Tux nonei Hafo Mcnosib3osartb Nons
trades_rev u trades_lifenum, cOOTBETCTBEHHO.

o B Ttabnuuy info_currentday fo6asneHo none publication_state.
* lMotok FORTS_ORDBOOK_REPL:

o W3 Tabnuubl info yaaneHsl yctapeswue nons logRev un lifeNum. Bmecto aTux nonei Hafo Mcnosb3osarth Nons
trades_rev u trades_lifenum, cCOOTBETCTBEHHO.

o B Ttabnuuy info_currentday no6asneHo none publication_state.
* lNMotok FORTS_REFDATA_REPL:
o B Tabnuubl fut_vcb n sess_option_series go6asneHo none expiration_time.
o B Ttabnuupl fut_sess_contents n opt_sess_contents fo6asneHo none settlement_price_clr.

o B Tabnuuy session go6asneHbl HoBble nons settl_price_calc_time, settl_sess_t1_begin, settl_sess_begin n
clr_sess_begin.

o HauvHas c Bepcuu 9.3 nons inter_cl_begin, inter_cl_end n inter_cl_state B Tabnuue session 06bsaBAAIOTCA yCTa-
peswyMu 1 6yayT yaaneHsl B Bepcun 9.9.

o Haunnas c Bepcum 9.3 none step_price_interclr B Tabnuuax sess_option_series, fut_sess_contents u
fut_instruments o6bsBNSeTCA ycTapeBWwWyM 1 GyaeT yaaneHo B Bepcum 9.9.

o HauuHas ¢ Bepcum 9.3 Tabnuupl fut_intercl_info n opt_intercl_info 06baBnsoTCS yctapeswmnmm 1 6yayT yaaneHbl
B Bepcun 9.9.

o B B Tabnuue fut_vcb gnsa nons signs nepeonpegeneHo HasHaveHne cnara '0x1'. Tenepb 3T10: VicnonHeHne no
pacnnucaHuo nan NcnosiHeHne B KJIMPUHIoOBYHO CECCUID:

m '0' - B KnvpuHrosyto ceccuio
m 'l' - no pacnmcaHuio

o B B Tabnuue fut_sess_contents gns nons signs nepeonpegeneHo HasHaveHune dhnara '0x80000'. Tenepb 3T0:
VcnonHeHne no pacnucaHunio UM UCNOSTHEHVE B KTMPUHTOBYHO CECCUIO:

m '0' - B KnvpuHrosyto ceccuio
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m 'l' - no pacnmcaHuio
o B B Tabnuue sess_option_series Ana nons signs nepeonpegeneHo HasHaveHue pnara '0x1'. Tenepb ato: Vic-
NOSIHEHWE MO PACNMCAHWI0 UMW UCTIONTHEHUE B K/IVPWHTOBYIO CECCUIO:
m '0' - B KnvpuHrosyto ceccuio
m 'l' - no pacnmcaHuio
e lMotok FORTS_PART_REPL:
o B Ttabnuupl part n part_sa gobasneHo none actual_amount_of_base_currency.
o HauuHas c Bepcun 9.3 nonst vm_intercl n premium_intercl B Tabnuuax part n part_sa 06bsBMSOTCA yCTapeBLUMMU
1 6yayT yaaneHsl B Bepcun 9.9.
« MoTok FORTS_CLR_REPL:
o B Tabnuupl money_clearing n money_clearing_sa po6asneHbl nona date_money_clearing, settl_datetime,
in_out_netto, vm_mtm, premium_mtm, charges, charges_mtm, fee_fut_mtm, fee_opt_mtm.
o HauvHas c Bepcun 9.3 nons asset_type un pay B Tabnuuax money_clearing u money_clearing_sa 06b5BNs10TCA
ycTapeBLUMK 1 ByayT yaaneHbl B Bepcun 9.9.
o B Tabnuuax fut_pos, opt_pos, fut_pos_sa n opt_pos_sa o6aBneHO none Xpos_exec.
o HaumHas c Bepcun 9.3 none pos_exec B Tabnuuax fut_pos, opt_pos, fut_pos_sa n opt_pos_sa o6bsBnseTcs
ycTapeBLUMM 1 ByaeT yaaneHo B Bepcumn 9.9. BMecTo Hero ncnosb3yiite none Xxpos_exec.
e lMotok FORTS_VM_REPL:
o B Tabnuuax fut_vm, opt_vm, fut_vm_sa n opt_vm_sa go6asneHo none vm_at_settl.
e Motok FORTS_INFO_REPL:
o B Ttabnuue base_contracts_params A5 nons signs nepeonpegeneHo HasHaveHue dnara '0x1'. Tenepb 3T0:
McnonHeHne No pacnuncaHuio Uan UCNOoSIHEHUE B KITMPUHIOBYH) CECCUIO:
m '0' - B KnupuHrosyto ceccuio
m 'l' - no pacnmcaHunio
e lMotok FORTS_RMT_REPL:
o B Tabnuuy rmt_im go6asneHsl nons rmt_posrisk_at_settl n rmt_vm_at_settl.
* YaaneHbl ONncaHns ycTapeBLUKX TUNOB COobbITUIA B Tabnuue sys_events.
14.07.2025 BHeCcéHHble nsmeHeHus:
* B pasgen "2.4.5. MNpu3Haky, BbiCTaBNseMble y 3a8BOK 1 cAenok" 4o6aBneHo onucaHme HOBbIX (hNaros:
o "PerpetualFuturesExecutionPartialVoluntary (0x2000000000000000)" - TexHnueckas cAeska BbIxofa U3 BEYHOro
thbtoyepca ¢ NPUHYAUTENbHBIM 3aKPbITUEM MO3WLMKN OfHON U3 CTOPOH.
¢ Motok FORTS_AGGRXX_REPL:
o [lobaeneHa Tabnuua cobbITUA Sys_events.
e lMotok FORTS_REFDATA_REPL:
o W3 Tabnuubl fut_sess_contents yganeHo yctapesLuee none is_trade_evening. BMecTo Hero ciefyet Ncnosb30-
BaTb none trade_period_access.
o W3 Tabnuubl opt_sess_contents yaaneHo yctapesluee none is_trade_evening. BmecTo Hero cneflyet ucnosnb3o-
BaTb none trade_period_access.
o N3 Tabnuubl session yaaneHsl yctapesLune nosns pos_transfer_begin n pos_transfer_end.
o B Tabnuuax fut_sess_contents n opt_sess_contents B Nose signs npekpatleHa TpaHCASLMsA 3Ha4eHUiA:
m 0x1 - MpW3HaK TOProB/n B AONO/HUTENbHYH TOPrOBYHO CECCUI0
m 0x40 - MNMpu3HaK TOProe/v B OCHOBHYH CECCUI0
e Motok FORTS_CLR_REPL:

10
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o B Tabnuuy fut_pos go6asneHsbl nons pos_enforcement_exec v pay_enforcement_exec.
o B Tabnuuy fut_sess_settl go6asneHo none exp_enforcement_pay.
o B Ttabnuupl fut_sess_settl, opt_sess_settl n option_series_settl fgo6aBneHbl nons step_price v step_price_curr.
04.07.2025 BHeCéHHble n3meHeHus:
* lNMotok FORTS_USERORDERBOOK_REPL:
o [lo6aBneHa Tabnmua multileg_orders -Tabnuua akTUBHbLIX 3asiBOK NO CBSA3KAM.
o Jlo6aBneHa Tabnuua multileg_orders_currentday - Cpe3 akTMBHbIX 3asiBOK NO/Ib30BaTE s MO CBA3KaM Ha Hayaso
TeKyLLero gHs.
o B tabnuuy orders_currentday fo6asneHo none match_ref.
e Motok FORTS_ORDBOOK_REPL:
o Jlo6aBneHa Tabnuua multileg_orders -Tabnmua akTVBHbIX aHOHUMHbIX 3a51BOK MO CBA3KaM.
o fo6aBneHa Tabnuua multileg_orders_currentday - Cpe3 akT1BHbIX 3a51BOK N0 CBA3KaM Ha Havyao TekyLLero AHs.
17.06.2025 BHecéHHble n3meHeHus:

* lMotok FORTS_VM_REPL:

» [o6asneH pa3gen "2.2.6. VIHCTPYMEHTbI C OrpaHMyYeHns M1 No KBanvdumkaumm nHisectopa”.

» [o6asneH pasgen "2.5.6. CepBuC pasgayn CTaTycoB MHCTPYMEHTOB".

» [No6aBneH pasgen "2.12. Topru B BbIXOAHbIE AHN".

* lMotok FORTS_USERORDERBOOK_REPL:
o [lobaBneHa Tabnumua orders_currentday - Cpe3 akTUBHbIX 3asiBOK N0/Ib30BaTE/NS1 HA HAYas10 TEKYLLEro AHS.
o Jlo6aBneHa Tabnuua info_currentday - MiHdhopmauus o cpese.
o B Tabnuuy info go6asneHbl nons trades_rev u trades_lifenum.

o Haunnas ¢ Bepcumn 8.3 nons logRev u lifeNum B Tabnuue info 06baBNAOTCS ycTapeBlwM 1 ByayT yaaneHbl B
Bepcuu 8.9. BmecTo 3Tux noneii Haao mcnonb3osath nons trades_rev u trades_lifenum, cooTBETCTBEHHO.

¢ Motok FORTS_ORDBOOK_REPL:
o No6asneHa Tabnuua orders_currentday - Cpes akTUBHbIX 3asIBOK Ha Ha4as1o TEKYLLETO HS1.
o [lobaeneHa Tabnumua info_currentday - ViHchopmauums o cpese.
o B Ttabnuuy info fo6aBneHbl nons trades_rev u trades_lifenum.

o HauvHas c Bepcun 8.3 nons logRev u lifeNum B Tabnuue info 06bABASAIOTCA yCTapeBLWNM U ByAyT yAaneHbl B
Bepcumn 8.9. BmecTo aTux noneit Hafo ucnonb3oBatb Nons trades_rev u trades_lifenum, cooTBeTCTBEHHO.

e Motok FORTS_COMMON_REPL:
o B Ttabnuuy common go6aeneHo none index_div.
* lMotok FORTS_POS_REPL:
o B Tabnuubl position 1 position_sa fgo6asneHsbl nons xday_open_qty, xday_open_buys_qty, xday_open_sells_qty.
o Jlo6aBneHa Tabnuua info - IHchopmauus o cpese.
* lNMotok FORTS_REFDATA_REPL:
o [lobaBneHa Tabnuua trade_periods - MNapameTpbl TOProBbIX NepPUOL0B.

o B Ttabnuupl fut_vcb n opt_vcb go6aeneHo none section_id.

o

B tabnuuy dealer no6asneHo none order_allowed_in_weekend_session.
o B Tabnuuy discrete_auction go6asneHbl nons trade_period_id n trade_period_type.

o B Ttabnuuy fut_instruments go6aeneHo none trade_period_access.
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o B Tabnuubl fut_vm u fut_vm_sa go6asneHbl nons swap_rate u index_div.
» MoTtok FORTS_INFO_REPL:

o B Ttabnuuy base_contracts_params go6asneHo none signs.

o B Tabnuuy investor go6asneHo none xstatus.

o B Tabnuuy dealer so6asneHo none order_allowed_in_weekend_session.

o B Tabnuuy option_series_params go6aeneHo none lot_volume.

» [No6aBneH HoBbIl NnoToKk FORTS_SESSIONSTATE_REPL - Ctartyc akTMBHOI ceccun. Tabnuubl:
o session_state - CTaTyc akTMBHOI ceccun
o sys_events - Tabnvua cobbITuii

» [No6asneH HoBbI NoTok FORTS_INSTRUMENTSTATE_REPL - CTaTtychl MHCTPYMEHTOB MO aKkTUBHO ceccun. Ta-
6nmupbl:

o instrument_state - CTaTycbl MHCTPYMEHTOB MO aKTUBHOW ceccum

o sys_events - Tabnvua cobbITuii

» [No6aBneH HoBbIli NnoTok FORTS_SECURITYGROUPSTATE_REPL - Ctatyc no rpynne MHCTPYMEHTOB akTUBHOW
ceccun. Tabnuupbl:

o security_group_state - CTaTyc no rpynne MHCTPYMEHTOB aKTUBHOI ceccum

o sys_events - Tabnvua cobbITuii

» [lo6aBneHbl HOBble KOAbI OLLINGOK: 4285, 4227.
17.03.2025 BHeCE&HHble N3MeHeHUsA:
» No6asneH pasgen "2.6.9. Cepsucbl Mb B pamkax Yka3zaHus 6681-Y - perynnpoBaHne mMapxumHanbHON TOpProsnv

BPOKEPCKUX KTMEHTOB".

» [Nob6asneH pasgen "3.3.10. OTo6paxeHne NHhopMaLmm 0 NIorMHaxX KasHaveeB B caenkax\3asBkax”.
» Motok FORTS_REFDATA_REPL:

o B T1abnuuy fut sess_contents pob6asneHbl nons trade_period_access, buy_deposit_erc, sell_deposit_erc,
buy_deposit_hrc, sell_deposit_hrc, buy_deposit_Irc, sell_deposit_Irc, buy deposit_mrc, sell_deposit_mrc.

o Haumnas c Bepcuu 8.0 none is_trade_evening B Tabnuue fut_sess_contents 06bsaBnsieTcA ycrapesLumm 1 byget
yfaneHo B Bepcum 8.6. BmecTo Hero criegyeT ncnonb3osarthb norse trade_period_access.

o B Tabnuuy opt_sess_contents po6asneHsl nons trade_period_access, base_im_covered_sell_erc,
base_im_covered_sell_hrc, base_im_covered_sell_Irc, base_im_covered_sell_mrc, base_im_sell_erc,
base_im_buy_erc, base_im_sell_hrc, base_im_buy_hrc, base_im_sell_lrc, base_im_buy lIrc,
base_im_sell_mrc, base_im_buy_mrc.

o HauvHas c Bepcun 8.0 none is_trade_evening B Tabnumue opt_sess_contents 06baABISETCSA ycTapeBLUmnm 1 byaet
yAaneHo B Bepcum 8.6. BmecTo Hero cnefyert ucnosnb3oBath nose trade_period_access.

o B Tabnuuy sess_option_series gobasneHo none d_sess_assign.

o HauuHas c Bepcuu 8.0 nons pos_transfer_begin n pos_transfer_end B Tabnuue session 06bABNAOTCA yCTapes-
LW1M 1 6yayT yaasneHsl B Bepcun 8.6.

» MoTtok FORTS_INFO_REPL:

o B Ttabnuuy investor go6asneHo none client_risk_level.

o B Tabnuuy base_contracts_params go6asneHsl nons mrl_lrc, mr2_Irc, mr3_Irc, mrl_mrc, mr2_mrc, mr3_mrc,
mrl_hrc, mr2_hrc, mr3_hrc, mrl_erc, mr2_erc, mr3_erc.

» [No6asneH HoBbIn NoTok FORTS_RMT_REPL - MO 6e3 3asBOK 1 TEKyLLiA onepaTusHbIi puck. Tabnumupi:

o rmt_im - O 6e3 3asBOK ¥ TeKyLLuii OnepaTnBHbLIN PUCK B pa3pese KVEHTOB

o sys_events - Tabnuua cobbITuii

11.12.2024 BHeCE&HHbIe n3MeHeHus:
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* lNMotok FORTS_REFDATA_REPL:
o B Tabnuuy investor go6asneHo none client_risk_level.
09.10.2024 BHeCEHHble n3MeHeHUA:
» [Nob6asneH pasgen "3.3.6.1. YTunuta change_password".
» [Nob6asneH pasgen "3.3.6.2. OgHOpasoBble naponmn”.
* lNMotok FORTS_REFDATA_REPL:
o B Tabnuubl fut_instruments u fut_sess_contents go6asneHsbl nons trade_mode_id n group_mask.
o B Tabnuuy opt_sess_contents go6asneHbl nons trade_mode_id, group_mask, is_trade_evening.
o B Tabnuue fut_sess_contents A5 nons signs nosiBunics HoBbl 6uT: 0x200 - Obloyepc.
* VI3MeHeHus B peno3uTopumn cxemM Nogadun KoMaHz;:
o B komaHgpbl AddOrder u IcebergAddOrder ans nons comment fo6aBneHo orpaHuyeHvie: MNorne He JO/MKHO Co-
aepxartb ynpasnstowmx cumsosioB (0x00-0x1F n 0x7F) n none fo/mkHO KOHBepTUpoBaTbes 3 cpl251 B utf-8.
» [o6aBneHbl HOBble KOAbI OLIMGOK: 4180
08.07.2024 BHecéHHble n3meHeHus:
* lMotok FORTS_TRADE_REPL:
o B Tabnuubl orders_log n multileg_orders_log go6asnexHo none match_ref.
e YnaneH ycrapeBwuii notok FORTS_MISCINFO_REPL. BmecTto Hero Hago WCMo/b30BaTb MOTOKM
FORTS_RISKINFOBLACK_REPL 1 FORTS_RISKINFOBACH_REPL.
12.04.2024 BHec&HHble nsmeHeHus:
* MNotok FORTS_REFDATA_REPL:
o B Ttabnuue fut_sess_contents B nosne state fo6asneHa TpaHCAALMA HOBbIX 3HAYEHWIA:
m 8 - Ceccus No 3TOMY MHCTPYMEHTY uzeT. MOXHO CTaBWTb 3a5BKM B 3aKPbITUE MO 3TOMY NHCTPYMEHTY.
® 9 - AYKUMOH OTKPbITUS MO 3TOMY MHCTPYMEHTY MaeT. MOXHO CTaBWTb 3asiBKV B 3aKpblTUe M0 3TOMY UHCTPY-
MEHTY.
o B Tabnuue opt_sess_contents B none state go6asneHa TPaHCASALMSA HOBbIX 3HAYEHWIA:
m 6 - CTapToBa/1 ayKLMOH OTKPbITVS N0 3TOMY UHCTPYMEHTY. MOXHO CTaBWTb W yAansATb 3asBK1 N0 9TOMY WH-
CTPYMEHTY.
B 7 - AYKUMOH OTKPbITWS MO 3TOMY UHCTPYMEHTY 3aBEpLUEH.
m 8 - Ceccusi N0 3TOMY UHCTPYMEHTY MAeT. MOXHO CTaBUTb 3asiBKV B 3aKPbITVE NO 3TOMY UHCTPYMEHTY.
® 9 - AYKUMOH OTKPbITUSA MO 3TOMY MHCTPYMEHTY naeT. MOXHO CTaBWTb 3asiBKV B 3aKpblTUe M0 3TOMY UHCTPY-
MEHTY.
o B Ttabnuupl fut_sess_contents u fut_instruments no6asneHo none tas_base_fut_isin_id.
» [lo6aBneHbl HOBble KOAbI OLLIMGOK: 140
18.03.2024 BHeCEHHble 3MeHeHUA:
» [o6asneH pa3gen "2.4.4. PacueT caenku no 3asBke C ykasaHuem crnpega TAS".
* B pasgen "2.4.5. MpusHaku, BbiCTaBsieMble Y 3asBOK 1 cAenok" fo6aBneHo onucaHrne HoBbIx chnaros:
o "TASSettlement (0x10000)" - PacyeT cenku no 3asske € ykazaHnem cnpega TAS.
» [lo6aBneH pasgen "3.4.1.2. O6pab6oTka TaliMayToB Npu OTNpPaBKe KOMaHA/TpaH3akuuii".
* MNotok FORTS_TRADE_REPL:
o B Ttabnuupl orders_log u multileg_orders_log no6asneHo none compliance_id.
e lMotok FORTS_USERORDERBOOK_REPL:
o B Ttabnuuy orders go6asneHo none compliance_id.
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» Motok FORTS_REFDATA_REPL:

o B Tabnuue fut_sess_contents ansa nons signs nosisuicsa HoBbl 6UT: 0x100000 - TAS-thbtoyepc.

o B Ttabnuue fut_vcb gnsa nons signs nosiBunics HoBbIn 6UT: 0x4 - TAS-dbbroyepc.

o B Tabnuue dealer Ans nons status nosiBuacs HoBbI 6MT: 0x10000 - HKLI.

o B Tabnuuy sys_messages fobasneHo none type_id.

o YpaneHbl yctapesLume Tabnuubl fut_rejected_orders un opt_rejected_orders. BmecTo aTux Tabnumu, Hago Mcnosnb-
3o0BaTb Tabnuuy rejected_orders notoka FORTS_REJECTEDORDERS_REPL.

e HaunHass ¢ Bepcum 7.21 notok FORTS_MISCINFO_REPL o06bsiBnisieTca ycrapeBlwum W 6yaeTr yga-
neH B Bepcunm 7.27. Bmecto Hero Hago wucnonb3osaTb MoTokn FORTS_RISKINFOBLACK_REPL u
FORTS_RISKINFOBACH_REPL.

» MoTtok FORTS_INFO_REPL:

o B Ttabnuuy futures_params go6asneHo none tas_base_fut_isin_id.
o B Tabnuue futures_params gns nons attribute nosisuncs HoBblii 6UT: 0x100000 - TAS-dhblouepc.

* lI3MeHeHus B peno3nTopum CXem nogaun KoMaHz;:

o B komaHgy AddOrder po6asneHo none compliance_id (cl). [o6aBneH HOBbI TN komaHAbl AddOrder
(msgid=474).

o B komaHay IcebergAddOrder po6aBneHo none compliance_id (cl). [Jo6aBneH HOBbIi TN KOMaH4bl
IcebergAddOrder (msgid=475).

o B komaHay MoveOrder po6asneHo none compliance_id (cl). Jo6aBneH HoBbiii Tun komaHasl AddOrder
(msgid=476).

o B komaHgy IcebergMoveOrder po6asneHo none compliance_id (cl). [o6aBneH HOBbIA TN KOMaHApl
IcebergAddOrder (msgid=477).

o BHeceHbl gononHeHus B pasgen "5.25. Metog SetSmaPreTradeCheck - YcTaHoBKa npeABapuUTE/bHON NPOBEPKM
A4 3a59BOK SMA-f1ornHa”.

01.12.2023 BHeCcéHHble n3meHeHus:

* 3meHeHO Ha3BaHve fokyMeHTa: BMecTo "Lno3 SPECTRA Plaza-2" ctanio "PLAZA Il wnio3".
» [No6asneH pasgen "2.3.2.1. AGPEeCHbIVi PEXVM C MITUMHIOM MO YHUKaNIbHOMY KOAy".
* B pasgen "2.4.4. lMpu3sHaku, BbiCTaBIsieMble Y 3asiBOK 1 cAenok" fobaBieHo onucaHrne HoBbIx hnaros:

o YctapesLwwuii 6ut "InternalHalfTrade (0x80000000)" nepenmeHoBaH B "NegotiatedMatchByRef (0x80000000)" -
Mpu3Hak 3asBkN UK cAenku, CPOPMUPOBAHHON B pexXuMe “"AAPECcHbIii C M3TYMHIOM MO YHUKaIbHOMY Koay".

» [No6asneH HoBbIl NnoTok FORTS_REJECTEDORDERS_REPL - OTBeprHyTbie B K/IMPUHT 3a8BKU. Tabnumupi:

o rejected_orders - OTBEprHyTble B KIMPWUHT 3asiBKU. Tabnuua MCMoNb3yeTcs BMECTO YCTapeBLUMX Tabnuy,
fut_rejected_orders n opt_rejected_orders notoka FORTS_REFDATA_REPL.

e lNMotok FORTS_COMMON_REPL:
o M3 Tabnuupsl Sys_events yaaneHo yctapesLuee nose type. BMecTo Hero criefyeT Ucrosb30BaTh nose event_type.
e Motok FORTS_REFDATA_REPL:

o N3 Tabnuubl session ypaneHo yctapeBllee nosne opt_sess_id. BMecTo Hero cnepgyet ucnonb3oBatb Mone
sess_id.

o HauvHas c Bepcum 7.18 Tabnuubl fut_rejected_orders n opt_rejected_orders 06bABASIOTCA yCTapeBLUUMA 1
6yayT yaaneHbl B Bepcumn 7.21. BmecTo aTux Tabnuy Hago wucnonb3osatb Tabnuuy rejected_orders noTtoka
FORTS_REJECTEDORDERS_REPL.

e Motok RTS_INDEX_REPL:

o N3 Tabnuupl rts_index ypaneHo ycTapeBlee none value. BmecTo Hero cnefyeT WCNonb3oBaTb Mosne
value_highprec.

¢ VI3meHeHns B pPeno3nTopnn cxem nogayn KomaHa:
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o YpaneHbl Meg/ieHHble Bepcumn komaHabl ChangeClientMoney (Bepcuu komaHz ¢ ID in = 4, 60, 63, 67, 409, 425/
Reply ID out = 104 ), paHee 06bsIBNEHHbIE ycTapeBLIMMU. Vicnonb3yiite 6onee GbICTPY0 BEPCUIO KOMaHAbI
ChangeClientMoney c ID in = 458 / Reply ID out = 187.

04.09.2023

BHeCEHHble n3MeHeHUA:
* Pasgen "3.1.4. YctaHoBka MO B cpege Linux" pa3but Ha fBe yacTu:
o "3.1.4.1. YcTaHOBKa 13 zip-apxuea".
o "3.1.4.2. YctaHoBKa 13 deb-naketa nnam rpm-naketa”
» [No6asneH HoBbIn noTok FORTS_USER_REPL - Monb3osatenu. Tabnuubl:
o user - Monb3oBaTenn CUCTEMbI
o sma_master - lNMpussaska SMA-nornHa K MASTER-noruHy
o sma_pre_trade_check - HacTtpolikv npegBapuTesibHbIX NPoBepok SMA-normHa
o sys_events - Tabnvua cobbITuii
¢ lMotok FORTS_PROHIBITION_REPL:
o YpaneHo 3HaueHue "0x20000000 (CnoTbl)" gns nons group_mask B Tabnuue prohibition.
* Motok FORTS_REFDATA_REPL:

o YpaneHa ycTapeBwas Tabnuua option_series. BmecTto aToii Tabnuubl HaAo MCNoNb30BaTb Tabauuy
sess_option_series.

o B Tabnuuy sess_option_series pgo6aeneHbl nons interest_rate_risk_up, interest rate_risk_down, r2,
interest_rate2_risk_up, interest_rate2_risk_down.

o 13 Tabnuupl sess_option_series yaaneHo ycTapesluee nose state. BMecTo Hero ciegyet Ucnosib3oBaTh nose
state 13 TabuLpbl Opt_sess_contents.

o 13 Tabnuubl investor yaaneHo yctapesLuee nose status. BMecTo Hero crnegyeT ucnonb3oBath nose xstatus.
« Motok FORTS CLR_REPL:

o B Ttabnuupl fut_pos, opt_pos, fut_pos_sa u opt_pos_sa gobasneHo nosne sbor_nosys.

o B Tabnuuy fut_sess_settl no6asneHo none index_div.
« Motok FORTS VM _REPL:

o JlobaBneHa Tabnuua cobbITuii Sys_events.
* lMotok 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.
e Motok FORTS_TNPENALTY_REPL:

o B Ttabnuuy fee_tn fo6asneHo none num_orders.

* YpaneHsbl kogbl onb6ok: 9999.

02.06.2023

BHeCéHHble N3MEHEHUS:
* Motok FORTS_COMMON_REPL:
o B Tabnuuy sys_events gobaBneHo nose event_type.

o HauuHas c Bepcuy 7.12 none type B TabnvLe sys_events o6bsiBNIsieTcs ycTapeBLwum 1 6yaeT yAaneHo B BepCum
7.18. BMeCTO Hero crielyeT Ucnosnb30oBaTth nosie event_type.

* MNotok FORTS_REFDATA_REPL:

o N3 Tabnuupl opt_sess_contents yganeHsl yctapesLlumne nons d_exec_beg n d_exec_end. BMmecTo HUX cnegyet
MCMonb30BaTh nose expiration_date n3 Tabnuubl sess_option_series.
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o M3 Tabnuubl opt_sess_contents yganeHo yctapeBluee none step_price. BmecTo Hero cnegyeT ucnonb3osarb
nose step_price u3 Tabnuubl sess_option_series.

o Haunnas ¢ Bepcum 7.12 none opt_sess_id B Tabnuue session 06bABNSETCS ycTapeBLLUM 1 ByaeT yaaneHo B
Bepcun 7.18. BMecTo Hero criegyeT ncnosb30BaTh none sess_id.

o B Tabnuuy sess_option_series gobasneHbl nons step_price_clr n step_price_interclr.
MNotok FORTS_CLR_REPL:

o W3 Tabnuy fut_pos, opt_pos, fut_pos_sa v opt_pos_sa yaaseHbl nons vat_ex v vat_cc.
Motok RTS_INDEX_REPL:

o HaumHasa c Bepcun 7.12 none value B Tabnuue rts_index 06bABnAeTcs yctapesLUnM 1 6yAeT yaasieHo B Bepcum
7.18. BmecTo Hero criefyeT ucnosb3oBaTth nose value_highprec.

M3meHeHua B Peno3nTopnn cxem nogayn KomaHa:

o MepneHHble Bepcun komaHabl ChangeClientMoney (Bepcumn komaHg ¢ ID in = 4, 60, 63, 67, 409, 425 / Reply ID
out = 104 ) HaunHas ¢ Bepcum 7.12 06bABNAITCA YCTapeBWwy MU 1 ByayT yaaneHs! B Bepcumn 7.18. Micnonb3yiite
60ree 6bICTpytO Bepcuto komaHgbl ChangeClientMoney c ID in = 458 / Reply ID out = 187.

B Bepcun 7.12 B cucteme BBefleHO OrpaHMyeHne Ha KoNM4yecTBo OAHOBPEMEHHbIX NOAMUCOK Ha OAVH NnoTok Plaza2
(Cgate) oT ofHOro LLU1O30BOrO SI0TMHA - He 6onee 20 (nogpobHee cMm. pasgen “3.3.9. OrpaHMyeHne KomyecTea
O[IHOBPEMEHHO OTKPbITLIX NOTOKOB PenvKaLuy oT ogHoro coeanHeHns Plaza2").

27.03.2023

BHeCEHHbIe N3MEHEHUS:

» Bpasgen "2.4.4. Tunbl caenok, opmupyemMble Npy UCNOSHEHUN U CTEYEHMI (DbIOYEPCOB 1 OMLMOHOB" f06aBNeHO

onncaHmne HoBbIX cbnaros:

o Ycrapeswwuii 6ut "eREPOCCStatus (0x2000)" nepemmeHoBaH B "DueToCrossCancel (0x2000)" - MNpn3Hak CHs-
TVS NACCUBHOW 3asiBKM NPU Kpocc-caeske.

HauuHas c Bepcun 7.9 B cucteme SPECTRA cepBuC MH(OPMUPOBAHNS YHACTHUKOB O MPOrHO3HbIX 3HAYEHUAX
puck-napametpoB (ForecastIM) 06bsBNSETCA ycTapeBLUUM C NOCNeAYOLLNM YaaneHuemM cepsuca B Bepcun 7.15.

MNotok FORTS_COMMON_REPL:

o B Tabnuuy common go6aeneHo nose swap_rate.

o [lobaeneHa Tabnuua cobbITUA Sys_events.

MNotok FORTS_PROHIBITION_REPL:

o B Ttabnuuy prohibition no6aBneHbl nons section_id n base_contract_id.

o HauuHas c Bepcun 7.9 3HaveHume "0x20000000 (CnoTbl)" 4ns nons group_mask B Taénuue prohibition 06b5815-
eTca ycTapeBLUMM 1 ByaeT yaasneHo B Bepcun 7.15.

Motok FORTS_REFDATA_REPL:

o W3 Ttabnuy, fut_sess_contents u fut_instruments yganeHo yctapesLuee nosne is_percent. BMecTo Hero cnegyet
ncnosnb3oBatb nose asset_class 13 Tabnmupl fut_vch.

o B Ta6nuuy investor fo6aBneHo nose xstatus. Mone xstatus oT/IMYaeTcs oT CyLLecTBYIOLLLEro Nos status paclum-
PEHHbIM TUMOM i8 1 TpaHCNALMEN B HEM [BYX [ONO/HUATENbHBIX (hAroB:

m 0x10000000000 - KBanimtpmumpoBaHHbIi MHBECTOP
m 0x40000000000 - CHATb NaccuBHYHO 3aABKy NMPW Kpocc-caeske

o HauvHas c Bepcum 7.9 none status B Tabnuue investor 06bsBAETCA ycTapesLluMm 1 6yAeT yAanieHo B Bepcum
7.15. BMecTO Hero cnegyeT ucnosb3oBarb rnose xstatus.

o [lobaBneHa Tabnuua brokers_base_contracts_params.
o B Tabnuuy opt_sess_contents go6aeneHo nose state.

o HauuHas ¢ Bepcum 7.9 none state u3 tabnuy, option_series 1 sess_option_series 06bABNSETCA yCTapeBLUNM U
6yneT ynaneHo B Bepcun 7.15. BMecTo Hero cnegyeT Mcnonb3oBaTb nose state n3 Tabnuupl opt_sess_contents.

Motok FORTS_INFO_REPL:
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o W3 Tabnuubl base_contracts_params yganeHo ycTtapesLuee nose is_percent. BMecTo Hero cnefyeT UCNO/b30-
BaTb nose asset_class.

o [lobaBneHa Tabnuua brokers_base_contracts_params.
V3MeHeHNs B penosuTopmnmn CXem nogadn KoMaHm:

o [lo6asneHa HoBast komaHAa ChangeBFClientBaseContractParametersNextSession (msgid=1057) - 3meHeHue
napameTpoB K/imeHToB B® no BA.

09.11.2022

BHeCEHHbIe N3MEHEHUS:

B pasgen "2.3.1. 3anBku — 06Lme BO3MOXHOCTW" fob6aBneHo onucaHne 3asBok Tnna Book-or-Cancel (BOC).

Paznen "2.4.4. Tunbl caenok, oopMypyeMble Npyu UCNOMHEHUN U UCTEYEHNM hbloYepCcoB U OMNLMOHOB" pasbuT Ha
[Be yacTu:

0 "2.4.4. TIpn3Haku, BbICTaBNsAEMble Y 3a8BOK U CAENOK".

o "2.4.5. Tunbl cgenok, opmrpyemMble Npy UCNOSTHEHNN 1 UCTEYEHNN (DbIOYEPCOB 1 OMNLMOHOB"
B pasgen "2.4.4. MNpu3Haku, BbiCTaBNsiEMbIE Y 3a8BOK U cAenoK" o6asneHo onucaHve HoBbIX doaros:
o DuringDiscreteAuction (0x4000000000000000) - Mpu3Hak 3asBKU WKW CLAEMKA B ayKUWOHE OTKPbITUS.
o BOC (0x1000000000000000) - 3asnBska Book-or-Cancel (BOC).

[o6asneH paszgen "2.5.7. AyKUMOH OTKpbITUS".

MNotok 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 u xstatus2_sell.
MNotok FORTS_ORDLOG_REPL:

o B Tabnuubl orders_log n multileg_orders_log go6asneHo none xstatus2.

Motok FORTS_DEALS_REPL:

o B tabnuupl deal n multileg_deal fo6asneHbl nons xstatus2_buy u xstatus2_sell.

MNotok FORTS_USERORDERBOOK_REPL:

o B Tabnuuy orders go6asneHo nose xstatus2.

MNotok FORTS_ORDBOOK_REPL:

o B Ttabnuuy orders go6asneHo nosne xstatus2.

Motok FORTS_COMMON_REPL:

o B Tabnuuy common fo6aBneHo none opening_auction_price.

MNotok FORTS_REFDATA_REPL:

o JlobaBneHbl Tabnuupl sess_option_series, discrete_auction u discrete_auction_base_contract.
o W3 Tabnuubl opt_sess_contents yaaneHbl Nons europe, min_step, lot_volume.

o B Tabnuuy user gobaeneHo none user_level.

o HaumHas c Bepcun 7.6 Tabnuua option_series 06bABASETCS ycTapeBLUei 1 6ygeT yaaneHa B nocneayoLwmx
BepcusAx. BmecTo aToii Tabnmubl HaAo Kcnonb3oBaTb Tabnmuy sess_option_series.

MNotok FORTS_CLR_REPL:
o B Tabnuubl fut_pos, opt_pos, fut_pos_sa u opt_pos_sa fo6aBneHbl NoAs pos_exec u charge_exec.

o HaumHas ¢ Bepcum 7.6 nons vat_ex u vat_cc B Tabnuuax fut_pos, opt_pos, fut_pos_sa 1 opt_pos_sa 06baB/s-
0TCS yCTapeBWUMU U ByayT yaaneHbl B Bepcumn 7.12.

MoTtok FORTS_INFO_REPL:

o N3 Tabnuubl base_contracts_params yganeHo none subrisk_step.
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o W3 Tabnuupbl futures_params yganeHo none subrisk.
Vi3MeHeHNs B peno3nTopumn Cxem nogayv KomaHg;:

o B komaHay IcebergAddOrder go6asneHo none type (i4). Jo6asneH HoBbi TN komaHAbl IcebergAddOrder
(msgid=472).

[ob6aBneHbl HOBbIe KoAabl owmbok: 82, 85, 90, 95, 100, 105, 110, 115, 120, 125, 130, 135, 3002, 4300-4305

VI3MeHeHbI TEKCTbI KOAOB OWN6OK: 62

15.09.2022

BHeCEHHbIe N3MEHEHUS:

[o6asneH pasgen "2.3.4. Kpocc-caenku'.

[o6asneH pa3gen "2.4.3. MNpekpalieHne 0613aTe/bCTB N0 OAHOAHEBHbLIM (hbloYepcam C aBTONPOsIoHraLUvei ("Bey-
HbIM bbtoyepcam™)".

B pasgen "2.4.4. Tunbl caenok, hopmypyemblie Npy UCMOSIHEHUN U UCTEYEHUM (DbIOYEPCOB 1 ONLMOHOB" f06aBNeHO
onvcaHue HoBbIX (h/1aroB:

o ePerpetualFuturesExecutionVoluntary (0x10000000000000) - TexHW4eckas caernka BcrieAcTBre 406pOBOIbHOIO
BbIX0Za U3 BEYHOTo ghblovepca (Ha OCHOBaHMN NOAAHHOTO NMOPYYeHUst).

o ePerpetualFuturesExecutionForced (0x400000000000000) - TexHu4eckas caenka BCreAcTBue NpUHyanTebHO-
ro BbIX0Aa M3 BEYHOTo hblovepca (peasmsaums HeyaoBNeTBOPEHHOIO Cnpoca).

o ePerpetualFuturesExecution (0x800000000000000) - TexHu4eckast caesnka B CBA3aHHOM MHCTPYMEHTE BCnea-
CTBYME BbIXO4A 13 BEYHOrO (obloyepca.

Motok FORTS_FEE_REPL:

o B Tabnuuy adjusted_fee po6asneHwbl nona  adjusted_fee_trade_buy, adjusted_fee_clearing_buy,
adjusted_fee_trade_sell, adjusted_fee_clearing_sell.

MNotok FORTS_PROHIBITION_REPL:
o JlobaBneHa Tabnuua cobbITuii Sys_events.
MNotok FORTS_REFDATA_REPL:

o YpaneHa yctapesLias tTabnuua prohibition. Bmecto atoli Tabnuubl Hago ncnonb3osatb Tabnuuy prohibition no-
Toka FORTS_PROHIBITION_REPL.

o [lobaBneHa Tabnumua fut_exec_orders.

o HauuHas c Bepcun 7.3 none is_percent n3 tabnuy, fut_sess_contents u fut_instruments o6bsBNsieTCA ycTapes-
LM 1 6yaeT yaaneHo B Bepcun 7.9. BMmecTo Hero cnegyeT ncnonb3oarthk nose asset_class us tabnuupl fut_vch.

o HauvHas ¢ Bepcum 7.3 nonsa d_exec_beg n d_exec_end B Tabnuue opt_sess_contents 06bABNSAIOTCS yCTapes-
WM 1 6yayT yaaneHbl B Bepcun 7.9. BMecTo HUX cnefyeT ncnosb3oBaTb none expiration_date n3 tabnuubl
option_series.

Motok FORTS_INFO_REPL:

o M3 Tabnuupl currency_params yaaneHo nose signs.

o HauvHas ¢ Bepcun 7.3 none is_percent B Tabnuue base_contracts_params 06bsiBAsieTcA ycTapesLumnm n byaet
yaaneHo B Bepcun 7.9. BmecTo Hero cnefyet ucnonb3osatb nosne asset_class.

VI3MeHeHNA B peno3nTopun CXeM nogadn KoMaHza:

o B komaHgbl FutChangeClientProhibit » OptChangeClientProhibit so6asneHo none client_priority (i4). lo6asneHbl
HoBble Tunbl KoMaHg, FutChangeClientProhibit (msgid=469) n OptChangeClientProhibit (msgid=468).

o JlobasneHa HoBas kKomaHaa FuturesExecutionRequest (msgid=470) - Mopy4eHnsa Ha UICMO/THEHNE OAHOLHEBHbIX
(PblOYEPCOB C aBTOMNPOSIOHTALMEN.

o B komaHge OptChangeExpiration Tun nons order_id v3meHeH Ha i8. [Jo6aBneH HOBbIA TUM KOMaHApl
OptChangeExpiration (msgid=471).

[o6asneHbl HOBble KOAbl ownbok: 4283, 5052-5055, 5061-5065, 5069, 5071-5073.

I3MeHeHbI TeKCTbI KogoB owwmnbok: 4050-4055, 4060-4067, 4069, 4070.
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* YnaneHsbl kogpl owmbok: 300-307, 4068.

17.05.2022 BHeCéHHble n3meHeHus:

» [o6asneH pa3gen "2.11. ONumMOHbI Ha akummn®.

e V3meHeH pa3gen "2.2.3. OnumoHb!".

* 3meHeH pa3gen "2.4.2. Skcnupaums onumoHoB".

* Bpaszgen"2.4.3. Tunbl caenok, oopMupyemMble Npu UCNOTHEHWUN U UCTEYEHUM (PbIOYEPCOB U ONLMOHOB" J06aBNEHO
onvcaHune HoBbIX (h/1aros:

o eSyntheticPassive (0x200000000000000) - Mpn3HakK NacCUBHOM CUHTETUYECKON 3asBKN.
* 3meHeH pa3gen "2.5. PacnvcaHune TOpros v KnvpuHra“.
* 3meHeH pasfen "2.6.3. OrpaHMYeHUst Ha TOProBble onepaLymn 1 OTKPbITUE NO3ULMIA AN1St KTMEHTOB".
e Motok FORTS_TRADE_REPL:
o W3 tabnuy, orders_log n multileg_orders_log yaaneHsl nons id_ord, xamount, xamount_rest, action.
o W3 1abnuy user_deal n user_multileg_deal yananeHs nons id_ord_buy v id_ord_sell.
e Motok FORTS_USERORDERBOOK_REPL:
o W3 tabnuupl orders yaaneHsl nons id_ord, xamount, xamount_rest, action, init_moment, xinit_amount.
* lMotok FORTS_POS_REPL:
o B Tabnuubl position u position_sa gob6asneHo none last_quantity.
e Motok FORTS_PART_REPL:
o B 1abnuupl part n part_sa fo6asneHbl nons premium_intercl n net_option_value.
e Motok FORTS_PROHIBITION_REPL:
o W3 Tabnuupl prohibition yaaneHo none prohib_id.
* lNMotok FORTS_REFDATA_REPL:

o B Tabnuuy option_series fobaBneHbl Nnons 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 W3 Tabnuupl opt_sess_contents yaaneHo nosne base_isin_id.

o HaunHasi ¢ Bepcuu 7.0 none europe B Tabnuue opt_sess_contents 06bsBNseTCs yCTapeBLIUM U ByaeT yaaneHo
B Bepcuyn 7.6. BMECTO Hero cneayert 1cnosb3oBaTh nosie exercise_style 13 Tabnuusl option_series.

o HauvHas ¢ Bepcun 7.0 none min_step B Tabnuue opt_sess_contents 06bABNSAETCS yCTapeBLUMM 1 6yaeT yaaneHo
B Bepcum 7.6. BmecTo Hero cnefyeTt Mcnonb30BaTh nose min_step n3 tabnuupl option_series.

o HauuHas c Bepcum 7.0 none lot_volume B Tabnuue opt_sess_contents 06bsiBNIsiETCA ycTapeBLUUM 1 GyAeT yaa-
NIEHO B Bepcuy 7.6. BMECTO Hero crieayeT 1cnosb3oBarb nose lot_volume 13 Tabnuubl option_series.

o HaunHasi c Bepcum 7.0 none step_price B Tabnuue opt_sess_contents 06bsABASETCS YCTAPEBLUUM U BYAET yaa-
NEeHo B Bepcuy 7.6. BMECTO Hero crieayeTt 1cnosb3oBaTh nosie step_price 13 Tabnumupl option_series.

o B tabnuuy fut_vcb go6aeneHsl nons asset_class n board_md.

o B Ttabnuue fut_vcb gnsa nons asset_class yganeHo 3HadyeHue: '7' - lparoueHHble MeTasibl.
o B tabnuuy opt_intercl_info fo6asneHbl nons premium n premium_in_settl_currency.

o B Tabnuuy opt_vcb gobasneHo none settlement_currency.

o W3 Tabnuupl prohibition yaaneHo none prohib_id.

o YpaneHa yctapesluas Tabnuua usd_online.

o W3 Tabnuupl option_series yaanexsl nons A, B, C, D, E, S.

¢ Motok FORTS_CLR_REPL:
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o B Tabnuubl opt_pos 1 opt_pos_sa fobasneHbl Nons premium u premium_in_settl_currency.
o [lo6aBneHa Tabnuua option_series_settl.
e Motok FORTS_VM_REPL:
o B Tabnuupl opt_vm 1 opt_vm_sa Ao6aBneHbl Noas premium 1 premium_in_settl_currency.
» Motok FORTS_INFO_REPL:

o Hauunas c Bepcun 7.0 none subrisk_step B Tabnuue base_contracts_params o6bsiBnsieTcs ycrapesLmm n byget
yAaneHo B Bepcum 7.6. BMecTo Hero crieflyet ncnonb3osarb nosne strike_step n3 tabnuupl option_series_params.

o B Tabnuuy base_contracts_params go6asneHbl nosns asset_class u cf_risk.

o B Tabnuue base_contracts_params gns nons asset_class yganeHo 3HadeHue: '7' - iparoueHHble MeTasbl.

o Hauunas c Bepcun 7.0 none subrisk B Tabnuue futures_params o6bABASETCS ycTapeBLwMM U OyaeT yaasieHo B
Bepcuu 7.6. BmecTo Hero cnedyeTt ucnosnb3oBaTh nose sub_risk u3 Tabnuubl option_series_params.

o B Tabnuuy option_series_params po6aeneHbl nonsi 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 3 Tabnuubl option_series_params yganeHbl nons a, b, ¢, d, e, s.

* I3MeHeHbI TEKCTbI KOAOB OWN60K: 4067.
05.04.2022 BHeCéHHble n3meHeHus:
» [No6aBneH pasgen "2.2.2.1. OgHOAHEBHbIE (DbHOYEPCHI C aBTOMNPO/IOHraLmein”.
* YpaneH pasgen "3.3.4. MOHUTOPUHT latency CO CTOPOHbI KIMEHTA", ABASIOLWMIACS YCTapeBLUNM.
» Motok FORTS_REFDATA_REPL:
o B Tabnuue fut_sess_contents ans nons signs nosiBuacs HoBblii 6UT: 0x4000 - OfAHOAHEBHLIN (ObOYEPCHBIA KOH-
TpakT ¢ aBTonponoHrauueii (CFD - Contract for difference).
» MoTtok FORTS_CLR_REPL:
o B Tabnuuy fut_sess_settl fo6aBneHo none swap_rate.
20.10.2021 BHeCE&HHble n3MeHeHuA:
» [NoopaboTka yTunuTbl A58 cMeHbl napons (change_password.exe):

o B cTpoky 3anycka gobasneH napameTp app_name (MMsi MPUIOXKEHNS).

o B cTpoky 3anycka fobasneH napametp local_pass (naposib 4511 N0KaNIbHOro COEAUHEHNSI C POYTEPOM).

o W13 BO3MOXHBIX K/IKOHYe CTPOKYM 3anycka yaaseH kmwoy key.

» No6asneH HoBbli NoTok FORTS_PROHIBITION_REPL - 3anpeTbl. Tabnuua prohibition BbiHeceHa B 0TAeNbHbIN

NOTOK.

» MoTtok FORTS_REFDATA_REPL:

o HauuHas c Bepcum 6.15 Tabnuua prohibition 06baBNseTCS ycTapeBLUeii n 6yaeT yaaneHa B Bepcun 7.3. BmecTo

3TOl TabnuLbl HaAo Ucnonb3oBaTk Tabnuuy prohibition notoka FORTS_PROHIBITION_REPL.
* Motok FORTS_INFO_REPL:
o Haumnas ¢ Bepcum 6.15 none signs B Tabnuue currency_params 06baBnsieTcs yctapeBlwnm v 6yaet yaaneHo
B Bepcun 7.3.
» [o6aBneHbl HOBble KOAbl OLIMOOK: 81, 4280-4282.
* 3MeHeHbI TeKCTbl KOA0B oLWn60K: 4160.
* YpaaneHbl Kogpl owmnbok: 4168.
23.07.2021 BHeCEHHble 3MeHeHusA:
» [o6aeneH pasgen “2.10. Caenku yperynmpoBaHus'".
¢ Motok FORTS_PART_REPL:
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o W3 Tabnuubl part yganeHo nose balance_money.
e lMotok FORTS_REFDATA_REPL:
o B Ttabnuupl fut_sess_contents u fut_instruments go6aeneHo none enforce_ims_half_netting.
* lMoTtok FORTS_INFO_REPL:
o B Tabnuuy futures_params go6asneHo none enforce_ims_half netting.
o B Tabnuuy option_series_params go6aeneHbl nons margin_style, settlement_type, exercise_style.
* lNMotok FORTS_FEERATE_REPL:
o B Tabnuubl futures_rate, option_rate fo6aeneHo none exp_clearing_fee. B Bepcuun 6.12 none scerga 6yaert co-
nepxatb "0.0". B Bepcun 6.15 310 none 6yaeT 3anoNHATLCA 3HAYEHUSIMU CTaBKMy.
* YpaneHbl kogbl owmn6bok: 4120, 4121.
» [lo6aBneHbl HOBble KOoAbI OLLINGOK: 80.
14.05.2021 BHeCEHHble n3MeHeHuA:

B pasgen "2.4.3. Tunbl caenok, hopmypyemblie Npy UCNOSIHEHUN U UCTEYEHWUM (DbIOYEPCOB 1 ONLMOHOB" f06aBNeHO
onvcaHne HoBbIX (h/1aroB:

o eDontFineRF (0x80000000000000) - Mpu3Hak HeB3MMaHus WTpada 3a CAeNKU yperynvpoBaHus.

YpaneHsbl notokn FORTS_FUTTRADE_REPL n FORTS_OPTTRADE_REPL. BMecTo HUX cnegyeT Ucnosb3oBarb
notok FORTS_TRADE_REPL.

YpaneHsl notokn FORTS_FUTORDERBOOK_REPL n FORTS_OPTORDERBOOK_REPL. BmecTo Hux cnegyet
ncnons3osarb NoTok FORTS_USERORDERBOOK_REPL.

YpaneHbl notokn FORTS_FUTCOMMON_REPL n FORTS_OPTCOMMON_REPL. BmecTo HUX cnefyeT Ucnosb-
30Bartb NoTok FORTS_COMMON_REPL.

YpaneHbi notokn FORTS_FUTINFO_REPL 1 FORTS_OPTINFO_REPL. BMecTo H1X CriefyeT UCMNoNb30BaTh NOTOK
FORTS_REFDATA_REPL.

Ypanexubl notokn FORTS_FUTAGGR5_REPL, FORTS_FUTAGGR20_REPL, FORTS_FUTAGGRS50_REPL,
FORTS_OPTAGGR5_REPL, FORTS_OPTAGGR20_REPL n FORTS_OPTAGGR50_REPL. BmecTo Hux criegyet
ncnonb3oBarb Notokn FORTS_AGGR5_REPL, FORTS_AGGR20_REPL n FORTS_AGGR50_REPL.

MoTtok FORTS_TRADE_REPL:

o W3 1abnuy orders_log n multileg_orders_log yaasneHo none local_stamp.

o B Tabnuubl orders_log n multileg_orders_log go6asneHo none reason.

o B Ttabnuupl user_deal v user_multileg_deal no6aBneHbl nons reason_buy n reason_sell.
MNotok FORTS_FEE_REPL:

o [lobasneHa Tabnuua penalty.

Motok FORTS_USERORDERBOOK_REPL:

o B Ttabnuuy orders nob6asnieHo nosne reason.

MNotok FORTS_PART_REPL:

o B Tabnuuy part fo6asneHo nose penalty.

o B Tabnuuy part_sa go6asneHo nosne blocked_tax.

MNotok FORTS_REFDATA_REPL:

o W3 tabnuy, fut_sess_contents, fut_instruments u opt_sess_contents ygasneHo none d_start.
o B Ttabnuuy prohibition fo6aBneHo none xprohibition_id.

o Haumnnas c Bepcun 6.9 B Tabnuue prohibition none prohib_id o6basnseTca yctapeswmm n 6yaet yganeHo B
Bepcun 6.15.

21



03.02.2026

PLAZA Il wnto3 Bepcus 9.3

Aata

N3meHeHus

o HauuHas c Bepcun 6.9 Tabnmua usd_online o6bsiBNseTCA ycTapesLueii u byaet yaaneHa B Bepcum 6.15. BmecTo
3TOl TabnNULbl HAA0 McnoNb3oBaThk Tabnuuy curr_online notoka MOEX_RATES_REPL.

« Motok FORTS_CLR_REPL:
o B Ttabnuuy money_clearing_sa go6asneHo none blocked_tax.
* VI3MeHeHus B peno3utopumn CXemM nogaumn KomaHg;

o N3 komaHg AddOrder, MoveOrder, DelOrder, DelUserOrders, IcebergAddOrder, IcebergMoveOrder wu
IcebergDelOrder yaaneHo none local_stamp. [lo6asneHbl HoBble Tunbl komaHng: AddOrder (msgid=465),
MoveOrder (msgid=460), DelOrder (msgid=461), DelUserOrders (msgid=466), IcebergAddOrder (msgid=462),
IcebergMoveOrder (msgid=463) n IcebergDelOrder (msgid=464).

o YpaneHa yctapeslwas komaHga FutTransferRisk.
» [lo6aBneHbl HOBble koAbl oLLn60ok: 3001.

* lI3MeHeHbl TEKCTbI KOAOB OLWnbok: 4017.

25.02.2021

BHeCEHHbIe N3MEHEHUS:
e Motok FORTS_PART_REPL:

o Haunnas c sepcun 6.8 B Tabnuue part none balance_money o6basnsieTcs yctapeswm n 6yaeT yaasieHo 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.
* VI3MeHeHNs B peno3uTopumn cxemM nogadun KoMaHz;

o HauuHas ¢ Bepcum 6.7 npoueaypa FutTransferRisk o6bsiBnsieTcs yctapeBLueii u 6yaeT yaaneHa B NocnesyoLmx
BEPCUSIX.

» [o6aBneHbl HOBblE KOAbI OLLUMGOK: 4226.

19.10.2020

BHECE&HHblEe N3MEHEHUA:

* M3meHeH pa3gen "2.5. PacnucaHve TOpros v KnvpuHra“.

* M3meHeH pasgen "2.4.3. Tunbl caenok, hopmmupyemble npu UCMOSHEHUN N UCTEYEHUN (ObIOYEPCOB M OMLMOHOB".
* MNotok FORTS_TRADE_REPL:

o B Tabnuuax orders_log n multileg_orders_log none local_stamp 06bsiBNseTcsa ycrapeBLnm 1 6yaeT yaaneHo B
Bepcun 6.9.

* Motok FORTS_DEALS_REPL:
o B Ttabnuuy deal fobaBneHbl nons xstatus_buy n xstatus_sell.
o B Tabnuuy multileg_deal go6asneHbl nons xstatus_buy u xstatus_sell.
* Motok FORTS_USERORDERBOOK_REPL:
o B Ttabnuuy info fo6aBneHo none publication_state.
* lMotok FORTS_ORDBOOK_REPL:
o B Tabnuuy info go6asneHo none publication_state.
* MNotok FORTS_REFDATA_REPL:
o B Tabnuuy user no6aBneHo nosne password_expiration_date.
* I3mMeHeHVs1 B peno3nTopumn CXem nogaun KoMaHz;:

o O6HOB/EHHAs KOMaHAa YCTaHOBKM KnmeHTckux nummTtoB ChangeClientMoney (msgid=458).
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o YpaneHol cnegywowme ycrapeslune 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 ob6bsiBnsieTca yctapeswuvm 1 6yaeT yaaneHo B sepcun 6.9.
» [lo6aBneHbl HOBble koAbl owwnbok: 300-307, 4175.
* I3mMeHeHbl TeKCTbl koAoB owmn60k 4006-4011, 4017.
17.08.2020 BHeCEHHbIe N3MeHeHusA:

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

B pa3gen "2.4.3. Tunbl caenok, hopmupyembie Npu UCNONHEHUN U UCTEYEeHUM (hbHOYEPCOB Y ONLMOHOB" A06aBNEHO
onvcaHune HoBbIX (h/1aros:

o elceberg (0x800000000000) - npn3Hak anicbepr-3asiBk1, CAEMKM NO ancbepr-3asiBke
o eSynthetic (0x200000000000) - NpM3HaK CUHTETUYECKOI 3a8BKU

o eOperatorinputSA (0x1000000000000) - 6nok1MpoBka No PacyeTHOMY Koay
M3meHeH pasgen "2.6.9. MNMogaepxka otpuuarensHbix ueH B SPECTRA".

[o6asneH pazgen "2.9. CUHTETUYECKNIA MaTUMHT".

[o6aeneH HoBbIi notok FORTS_TRADE_REPL - o6begnHeHne FORTS _FUTTRADE_REPL wu
FORTS_OPTTRADE_REPL.

Motokn FORTS_FUTTRADE_REPL n FORTS_OPTTRADE_REPL B Bepcun CIMEKTPA 6.5 o6baBnstotcs ycra-
peBLUMMU, U3MEHEHUA cnefyeT CMOTpeTh B onucaHun FORTS_TRADE_REPL.

Motok FORTS_TRADE_REPL:

o B Tabnuuy orders_log 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.

o B T1abnuuy multileg_orders_log 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.

o B Tabnuuy user_deal po6asneHbl nons public_order_id_buy, public_order_id_sell, private_order_id_buy,
private_order_id_sell.

oB Tabnuuy  user_multileg_deal  po6asneHbl nons public_order_id_buy, public_order_id_sell,
private_order_id_buy, private_order_id_sell.

[Jlo6asneH HoBbI NoTok FORTS_USERORDERBOOK_REPL - 06beavHenne FORTS_FUTORDERBOOK_REPL
1n FORTS_OPTORDERBOOK_REPL.

Motokn FORTS_FUTORDERBOOK_REPL n FORTS_OPTORDERBOOK_REPL B Bepcun CMNEKTPA 6.5 06b-
AB/IAOTCA YCTApeBLUNMU, U3MEHEHUSA C/iefyeT CMOTPETL B onucaHn FORTS_USERORDERBOOK_REPL.

MNotok FORTS_USERORDERBOOK_REPL:

oB Tabnuuy orders pgo6aeneHbl 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 lMone id_ord nepenmMeHoBaHo B public_order_id.

o lMone xamount nepenmeHosaHo B public_amount.

o Mone xamount_rest nepeMmeHoBaHo B public_amount_rest.

o lMone action nepemmeHoBaHo B public_action.

B tabnuuax deal u multileg_deal notoka FORTS_DEALS_REPL:
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o Mone id_ord_buy nepevrmeHoBaHo B public_order_id_buy.
o lMone id_ord_sell nepenmeHosaHo B public_order_id_sell.
* B Tabnuue orders notoka FORTS_ORDBOOK_REPL:
o lMone id_ord nepenmMeHoBaHo B public_order_id.
o lMone xamount nepenmeHosaHo B public_amount.
o Mone xamount_rest nepenmeHoBaHo B public_amount_rest.
o lMone action nepevmeHoBaHo B public_action.
o lMone init_moment nepenmeHosaHo B public_init_moment.
o lMone xinit_amount nepemmeHoBaHo B public_init_amount.

e No6aBneH HoBbIi notok FORTS_COMMON_REPL - o6beanHeHne FORTS_FUTCOMMON_REPL wun
FORTS_OPTCOMMON_REPL.

e Motokn FORTS_FUTCOMMON_REPL n FORTS_OPTCOMMON_REPL B Bepcun CIMNEKTPA 6.5 o6basnstoTcs
yCTapeBLMU, U3MEHEHUSA cneayeT CMOTpeTb B onucaHun FORTS_COMMON_REPL.

¢ Motok FORTS_COMMON_REPL:

o B Ttabnuue common n3ameHeHo onucaHue noneii best_buy, xamount_buy, orders_buy_qty, xorders_buy amount,
best_sell, xamount_sell, orders_sell_qty, xorders_sell_amount.

o B Tabnuuy common gob6asneHbl 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 yaaneHsl nons old_kotir n cur_kotir.
* TMOTOKM arpernpoBaHHbIX CTakaHOB:

o Nlo6asnieHbl HoBble NoTokn FORTS_AGGRS5_REPL, FORTS_AGGR20_REPL, FORTS_AGGR50_REPL - 06®b-
eAVHEeHe COOTBETCTBYIOLLMX (ObIOUEPCHBIX U OMLUMOHHbIX arpernpoBaHHbIX NMOTOKOB.

o B Tabnuue orders_aggr nsmeHeHo onvcaHue nons volume n gobaeneHo none synth_volume.
e lMotok FORTS_CLR_REPL:

o N3 Tabnuubl money_clearing yganeHo none share.

o W3 Tabnuubl fut_pos yaaneHo none account.

o W3 Tabnuupl opt_pos yaaneHo none account.

» flo6aBneH 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 06b5BN1510TCA ycTapeBLUm-
MW, U3IMEHEHNS cnefyeT cMOTpeTb B onucaHun FORTS_REFDATA_REPL.

* lNMotok FORTS_REFDATA_REPL:
o N3 Tabnuubl fut_sess_contents yganeHsl nons code_vcb, old_kotir, d_pg v last_cl_quote.
o W3 tabnuupl fut_vcb yaanensl nons code_vcb uis_foreign.
o W3 Tabnuubl fut_instruments yaaneHsl nona code_vcb, old_kotir, d_pg, d_exp, exec_name u last_cl_quote.
o N3 Tabnuubl dealer yganeHo none go_ratio.
o W3 tabnuupl prohibition yganeHo none code_vch.
o B tabnuuy fut_margin_type no6asneHo none operator_input.

o M3 Tabnuubl opt_sess_contents yaaneHbl nonsi code_vcb, old_kotir, d_pg, bgo_c, bgo_nc, bgo_buy un
last_cl_quote.

o W3 Tabnuupbl opt_vcb yganeHo none code_vch.

o B Tabnuuy option_series gobasneHo none m_bach.
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* lMoTtok FORTS_INFO_REPL:
o N3 Tabnuubl base_contracts_params yganeHo none code_vcb.
o W3 Tabnuupl futures_params yganeHbl nons code_vch, settl_price u settl_price_real.
o W3 Tabnuubl investor yaaneHo none go_ratio.
o N3 Tabnuubl dealer yganeHo none go_ratio.
o B Tabnuuy option_series_params go6aeneHo none m_bach.
e lMotok FORTS_PART_REPL:
o N3 Tabnuubl part yganeHsl nons coeff_go, no_fut_discount n num_clr_2delivery.
* Motok FORTS_RISKINFOBACH_REPL:
o B Tabnuuy volat_coeff no6asneHo none m.
* VI3MeHeHus B peno3utopumn cxemM nogadun KoMaHz;:
o Jlo6aBneHa HoBast komaHaa AddOrder - o6beauHsieT FutAddOrder, OptAddOrder n FutAddMultilegOrder.
o Jlo6aBneHa HoBast komaHaa DelUserOrders - o6beauHsaet FutDelUserOrders un OptDelUserOrders.
o [lo6aBneHbl HOBble komaHAbl IcebergAddOrder, IcebergDelOrder, IcebergMoveOrder - komaHabl 415 ynpasne-
Hus alicbepr-3asBKkamu.
o KomaHga ChangeBFParameters nepenveHoBaHa B ChangeBFParametersNextSession.
o KomaHga ChangeBFClientDefaultParameters nepevMeHoBaHa B
ChangeBFClientDefaultParametersNextSession.
» [o6aBneHbl HOBble KOAbI OLUMGOK: 4174, 4258, 4259, 4260, 4261, 4262, 4264, 4266, 4268.
19.06.2020 BHeCEHHble n3MeHeHUA:
» [o6asneH pasgen "2.6.9. Mogaepxka oTpuyarensHbix LeH B SPECTRA".
» No6asneH HoBbI NoTok FORTS_RISKINFOBLACK_REPL - Puck-napameTpsbl Ans mogenv bnaka-Loynsa.
» [No6asneH HoBbIli NoTok FORTS_RISKINFOBACH_REPL - Puck-napameTpbl ans mogenu bawense. B penuse
6.4.20 B napameTpax TpaHcnupyertcs 0.
e Motok FORTS_FUTCOMMON_REPL:
o B Tabnunuy common go6aeneHo none price_assigned_by_admin.
* lMotok FORTS_FUTINFO_REPL:
o B Tabnuuy fut_vcb gobaeneHsbl nons negative_prices, option_model.
* Motok FORTS_OPTINFO_REPL:
o B Ttabnuuy opt_vch gobasneHsl nons negative_prices, option_model.
o B Tabnuuy option_series gobasneHsl nons a-s_black, a-s_bach.
¢ Motok FORTS_INFO_REPL:
o B Tabnuuy base_contracts_params go6asneHo none option_model. Mons has_options n spot_price 06bsBNS-
H0TCS yCTapeBLUMU 1 BYAYT yaaneHbl 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 BHeCEHHble n3MeHeHusA:
» [o6aBneH pasgen "2.6.8. BNOKMpOBKa GPOKEPCKOW YacTu KMeHTCKoro céopa'.
» [No6asneH HoBbI NnoTok FORTS_BROKER_FEE_REPL - Bpokepckue KOMUCCUU.
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» [No6asneH HoBbli noTok FORTS_BROKER_FEE_PARAMS_REPL - MNapameTpsl 4518 pacyeta 6pokepcKoli KoMuc-
cum.

e lMotok 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.
* I3mMeHeHVs1 B peno3nTopmumn CXem nogaun KoMaHz;:
o YpaneHa komaHga FutChangeBFParameters.
o ,El,o6vaBneHa HoBasi komaHza SetBrokerFeeParamNextSession - YcTaHoBKa napameTpoB /18 pacyeta 6pokep-
CKOWA Kommceuu.
» [lo6aBneHbl HOBble KoAbl owmn60k: 3000.
10.12.2019 BHeCEHHbIe n3MeHeHusA:
» BHeceHbl usmeHeHus B pasgen "3.1.3. YctaHoska MO B cpege Windows".
12.09.2019 BHeCE&HHble n3MeHeHuA:
» No6asneH pasgen “3.3.10. Tunbl NOTOKOB AaHHbIX". B onncaHns NoToKoB fo6aBneH TUM, K KOTOPOMY OHW OTHOCATCS.
31.08.2019 BHecéHHble nsmeHeHus:

» [No6asneH pasgen “3.3.9. MapTyLMOHNPOBaH/e MaTymHra".

» Bpasgen "2.4.3. Tunbl cAenok, opmvpyemMble npu UCNOSHEHUN U UCTEYEHWM (DbIOYEPCOB 1 OMLMOHOB" f06aBNeHO
onucaHue [ByX HOBbIX (p/1aroB, KOTOpble NPOCTaBAATCA B 3asBKax U caenkax: eActiveSide (0x20000000000),
ePassiveSide (0x40000000000).

* Motok FORTS_FUTINFO_REPL:

o JobasneHa Tabnuua instr2matching_map.
* MoTtok RTS_INDEX_REPL:
o N3 Tabnuubl rts_index yganeHsl yctapeslune nons prev_close_value, open_value, max_value, min_value.
* I3MeHeHVsi B peno3vnTopumn CXem nojadun KoMaHz;:
o [lo6asneHbl HoBble koMaHbl DelOrder, MoveOrder, ChangeClientParameters.
oB KOMaHgax ChangeBFParameters n ChangeClientParametersNextSession y none
calendar_spread_margin_type n ics_margin_type Tvn nons i4 n3ameHeH Ha il.
» [lo6aBneHbl HOBble KOAbI OLLINGOK 78, 79, 4269.
20.06.2019 BHeCcEHHble nsmeHeHus:
* lMotok FORTS_FUTTRADE_REPL:
o W3 tabnuupbl orders_log yaaneHsl nons hedge u trust.
o W3 tabnuubl multileg_orders_log yaanexsl nons hedge u trust.
o N3 Tabnuubl user_deal yaaneHsl nons trust_buy, trust_sell, hedge_buy, hedge_sell.
o N3 Tabnuupl user_multileg_deal yganeHsl nons isin_id_repo, buyback_amount, trust_buy, trust_sell, hedge_buy,
hedge_sell.
* Motok FORTS_OPTTRADE_REPL:
o W3 Tabnuubl orders_log yaaneHsl nons hedge u trust.
o N3 Tabnuubl user_deal yaaneHsl nons trust_buy, trust_sell, hedge_buy, hedge_sell.

* 3 Tabnuubl multileg_deal notoka FORTS_DEALS_REPL yaaneHo none buyback_amount.

* /3 tabnuubl adjusted_fee notoka FORTS_FEE_REPL ynaneHo none id_repo.

e MNotok FORTS_FUTORDERBOOK_REPL / FORTS_OPTORDERBOOK_REPL:
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o W3 Tabnuubl orders yaaneHsl nons hedge u trust.

» Motok FORTS_FUTCOMMON_REPL:

o W3 Tabnuubl common yganeHo none cur_kotir_real, n go6aenexbl B Tabnuuy nons settlement_price_open u
market_price.

e lMotok FORTS_OPTCOMMON_REPL:

o B Tabnuuy common go6asneHo nosne settlement_price_open.
e NMotok FORTS_FUTINFO_REPL:

o [lobaBneHa Tabnuua clearing_members.

o N3 Tabnuubl fut_sess_contents ypaneHsl nons d_exp u price_dir, n pgo6aeneHbl B Tabnuuy nons
base_contract_code, settlement_price_open, settlement_price, last_trade_date.

[e]

B tabnuuy fut_vcb go6asneHbl nons base_contract_code, signs.

o W3 Tabnuubl fut_instruments yganeHo none price_dir, 1 go6aeneHbl B Tabnuuy nons base_contract_code,
settlement_price_open, settlement_price, last_trade_date, d_exp_start, series_type.

o B Ttabnuuy prohibition go6asneHo none base_contract_code.

[e]

B Tabnuuy dealer go6asneHsl nons coeff_im, short_option_minimum_charge_ratio, ics_margin_type.

¢}

B Tabnuuy investor go6asneHbl 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 pgo6asneHsl nons  base_contract_code, settlement_price_open,
base_im_covered_sell, base_im_sell, last_trade_date, base_im_buy, settlement_price.

o B Tabnuuy opt_vch go6asneHo none base_contract_code.
o B Tabnuuy option_series fob6asneHo nosne signs.
e Motok FORTS_CLR_REPL:
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 W3 Tabnuubl base_contracts_params yaaneHo none is_usd, n fo6asneHbl B Tabnuvuy nons base_contract_code,
window_size.

¢}

B Tabnuuy futures_params no6asneHbl nonst 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.
* VI3MeHeHVs B peno3ntopumn Cxem nogaun KoMaHs:
o B komaHgax FutAddOrder, OptAddOrder yaaneHsl nons du, hedge.

o B komaHge FutChangeBFMoney yaaneHo none limit_pledge.
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o B komaHge FutExchangeBFMoney ynaneHo none amount_pledge.
o B komaHge FutAddMultiLegOrder yaaneHbl nons price, hedge, trust, trade_mode, nosne rate_price nepenMmeHo-
BaHO B swap_price.
o B komaHgax FutDelUserOrders, OptDelUserOrders, FutChangeClientProhibit, OptChangeClientProhibit none
code_vch nepenmeHoBaHo B base_contract_code.
o [lo6aBneHbl HoBble KomaHabl ChangeClientMoney, ChangeBFMoney, ExchangeBFMoney, ChangeBFLimit,
ChangeBFParameters, TransferClientPosition, ChangeClientParametersNextSession.
o KomaHga FutChangeBFClientDefaultParameters nepenmerosaHa B ChangeBFClientDefaultParameters.
o B komaHgy OptChangeRiskParameters go6aeneHo none short_option_minimum_charge_ratio - "HguBugyans-
HbI KO3dhpuLMeHT Beca cueHapus SOMC".
» [lo6aBneHbl HOBbIE KOAbI OLLNGOK 77, 4225.
14.01.2019 BHeCE&HHble N3MeHeHUA:
* B Tabnuuy fut_vcb notoka FORTS_FUTINFO_REPL pgo6asneHo none base_contract_id.
» B Tabnuuy opt_vch notoka FORTS_OPTINFO_REPL go6asneHo none base_contract_id.
05.12.2018 BHeCE&HHblIe n3MeHeHusA:
» [No6aBneHbl pasgensl "2.7. PazgeneHne ctaTtycoB y4acTHMKOB TOProB M y4acTHWKOB knupuHra" u "3.3.8. CmeHa
naposns AocTyna B TOProByto cuctemy".
* B komaHgbl FutAddOrder, FutAddMultiLegOrder, FutDelOrder, FutMoveOrder, OptAddOrder, OptDelOrder,
OptMoveOrder fo6aBneHo none ncc_request - npusHak "3anpoc k HKL, Ha 3akiioyeHne caenok ¢ y4acTHUKOM
TOproB". A Takxe N3MeHEHbI MAEHTUNKATOPbI STUX KOMaHA,
» No6asneHbl komaHabl DelOrdersByBFLimit 1 ChangePassword.
* B komaHge OptRecalcCS none isin_id 3ameHeHo Ha option_series_id, a Takke n3amMeHeH naeHTudrKaTop KomaHabl.
» [o6aBneHbl HOBble KOAbI OLIMGOK 682, 4168, 4169, 4170, 4171, 4172, 4173, 4221, 4222, 4223, 4224, 4230.
» MoTtok FORTS_OPTINFO_REPL:
o JlobaBneHa Tabnuua option_series.
o B Tabnuue opt_sess_contents yaaneHsl nons is_limited, limit_up, limit_down, exch_pay u go6asneHo none
option_series_id.
» MoTtok FORTS_FUTINFO_REPL:
o YpaneHsbl Tabnuubl diler n investr.
o B Tabnuuy dealer po6asneHbl nons firm_id n tm_name.
o N3 Tabnuupl fut_sess_contents yaaneHsl nons is_limited n exch_pay, n go6asneHsl B Tabnavuy nons d_exp_start
n d_exp_end.
o M3 Tabnuupl 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.
* lMotok 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.
» MoTtok FORTS_INFO_REPL:
o B Tabnuue option_series_params nose isin nepenmeHoBaHo B small_name, none exp_date nepenMeHoBaHO B
expiration_date, n go6asneHbl nons option_series_id n underlying_id.
o W3 Tabnuupl base_contracts_params yganeHo none currency_volat.
26.09.2018 [lo6aBneH HoBbIIi koA oLwnbku 4208.
25.09.2018 [o6asneH pasgen "3.3.7. KnneHtckme SMA-10rMHbI (CMIOHCMPYEMBIA focTyn)".
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03.08.2018 M3 tabnuupl orders notoka FORTS_ORDBOOK_REPL yaaneHo none aspref.
01.08.2018 M3 notoka FORTS_INFO_REP yaaneHsl Tabnuubl sma_master, sma_pre_trade_check.
31.07.2018 B notok FORTS_INFO_REPL go6asneHa Tabnuua option_series_params.

30.07.2018 M3 Tabnuubl opt_vcb notoka FORTS_OPTINFO_REPL yganeHo none coeff_out.
27.07.2018 BHeCEHHbIe N3MeHeHuA:

* l13meHeHbl onucaHusa noneii is_cupon B Tabnuuax fut_bond_nkd u fut_bond_nominal

* MNepeumeHosaHa Tabnuua fut_bond_nkd.
26.07.2018 [o6aBneH HoBbIl Kog, owmnbkn 4220.
26.07.2018 BHeCE&HHble N3MeHeHus:

¢ Motok FORTS_CLR_REPL:
o N3 Tabnuy fut_pos, opt_pos, fut_pos_sa, opt_pos_sa yaaneHsl nons pos_beg, pos_end

o n3 Tabnuubl pledge_details yganeHbl nmons amount_beg, pay, amount, amount_beg_money, pay_money,
amount_money.

¢ Motok FORTS_DEALS_REPL:
o 13 Tabnuupl deal yaaneHsl nons pos, amount.
o 13 Tabnuupl multileg_deal yganeHo none amount.

* Motok FORTS_FUTCOMMON_REPL: 13 tabnuusl common yaaneHbl nons amount_buy, orders_buy_amount,
amount_sell, orders_sell_amount, amount, contr_count, pos.

e Motok FORTS_OPTCOMMON_REPL: 13 tabnuubl common yganeHbl noas amount_buy, orders_buy_amount,
amount_sell, orders_sell_amount, amount, contr_count, pos.

» MoTtok FORTS_MM_REPL: 13 tabnuy, fut_MM_info n opt_MM_info yganeHsl nona amount_sells, amount_buys,
mm_amount.

» Motok FORTS_OPTINFO_REPL:
o 13 Tabnuupl opt_rejected_orders yganeHo none amount
o 13 Tabnmupl opt_exp_orders yganeHsl noas amount, amount_apply

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

* Motok FORTS_POS_REPL: u3 Tabnu, position v position_sa yaaneHs! nons pos, buys_qty, sells_qty, open_qty.
e Motok FORTS_FUTINFO_REPL:
o u3 Tabnuubl fut_rejected_orders yaaneHo none amount
o po6asneHbl Tabnuubl user, sma_master, sma_pre_trade_check
o ypaneHa tabnuua fut_sess_settl
o B Tabnuuy fut_margin_type fo6asneHo none type
O U3MeHeHbI onucaHus nonein UCP_type u prohibit_coeff.
e Motok FORTS_INFO_REPL:
o yaaneHa Tabnuua opt_sess_settl
o pob6asneHbl Tabnuubl sma_master, sma_pre_trade_check
o 13 Tabnmupl opt_vcb yaaneHo none min_vol.
* MNotok FORTS_FUTTRADE_REPL:
o B Tabnuupl orders_log n multileg_orders_log no6asneHo none aspref

o u3 Tabnuy orders_log n multileg_orders_log yganeHsl nosns amount, amount_rest, status

o u3 Tabnuubl user_deal yaaneHsl nons pos, amount, status_buy, status_sell
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o u3 Tabnuupl user_multileg_deal yaaneHsl nons amount, status_buy, status_sell.
* lMotok FORTS_OPTTRADE_REPL:

o B Tabnuuy orders_log fobasneHo none aspref

o n3 Tabnuupl orders_log yaaneHsl noas amount, amount_rest, status

o u3 Tabnuupl user_deal yganeHsl nons pos, amount, status_buy, status_sell.
¢ Motok FORTS_ORDBOOK_REPL:

o B Tabnuuy orders no6asneHo nosne aspref

o W3 tabnuupl orders yaaneHsl nons status, amount, amount_rest, init_amount.
* Motokn FORTS_FUTORDERBOOK_REPL/FORTS_OPTORDERBOOK_REPL:

o B Tabnuuy orders no6asneHo nosne aspref

o W3 tabnuupl orders yaaneHsl nons status, amount, amount_rest, init_amount.

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

18.07.2018

Lo6asneHbl komaHabl SetSmaPreTradeCheck, DelSmaPreTradeCheck, UserKillSwitch.

25.06.2018

[lo6aBneHbl HoBble KoAb! OWmnboK (76, 4167, 4200 - 4207).

21.06.2018

[ob6asneH pasgen "3.3.6. [oTOKKN, NonyyaeMble IOTMHAMU pasHbIX NOLTUNOB".

19.06.2018

Y komaHgbl FutChangeClientMoney ynaneHbl Hencnosb3yemble nons limit_pledge u coeff_liquidity.

21.05.2018

B Tabnuuy diler notoka FORTS_FUTINFO_REPL pgo6asneHo none signs.

11.04.2018

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

30.03.2018

B tabnuuy part_sa notoka FORTS_PART_REPL go6asneHo none money_old.

22.03.2018

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

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

» B Ttabnuuy futures_params notoka FORTS_INFO_REPL go6asneHo none lot.

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

* B notok FORTS_INFO_REPL go6asneHbl Tabnuupl currency_params 1 Commaon_params.

28.02.2018

M3 notoka FORTS_FORECASTIM_REPL yganeHa tabnuua part_forecast.

26.02.2018

BHeCEHHbIe N3MEHEHUS:

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

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

21.02.2018

[o6aBneHbl HOBblE KOAbl OLWIMOOK: 4148, 4149.

i3meHeHo onucaHne kofoB ownbok: 4127, 4138

20.02.2018

BHECEHHblE N3MEHEHUA:
» [oo6aBneHo onucaHune komaHabl FutChangeBFLimit.

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

31.01.2018

BHeCE&HHble N3MeHeHUsA:
* W3 Tabnuubl money_clearing notoka FORTS_CLR_REPL yganeHo none ext_reserve.

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

* B Tabnuue fut_bond_registry notoka FORTS_FUTINFO_REPL n3meHéH Tun nonsa bond_type Ha i4.
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* 3 notoka FORTS_FUTTRADE_REPL yananeHsl Tabnuupl deal n multileg_deal.

* M3 notoka FORTS_OPTTRADE_REPL yganeHa ta6nuua deal.

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

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

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

» B 1abnuuy sys_events notoka FORTS_INFO_REPL go6aeneHo none server_time.

* 13 Tabnmubl common notoka FORTS_OPTCOMMON_REPL yganeHo none isin_is_spec.

* 3 T1abnuubl part notoka FORTS_PART_REPL ypanexbl nons pledge_free, pledge_blocked, coeff liquidity,
pledge_old, pledge_amount.

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

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

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

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

* B tabnuuy investr notoka FORTS_FUTINFO_REPL po6asneHo none calendar_spread_margin_type.

» B notok FORTS_FUTINFO_REPL po6asneHbl Tabnuubl dealer n investor.

* B notok FORTS_INFO_REPL go6asneHbl Tabnmupl dealer u investor.

26.12.2017 BHeCEHHbIE N3MeHeHuA:
» B Ttabnuuy position notoka FORTS_POS_REPL pob6asneHo nosne account_type
* B notok FORTS_POS_REPL pfo6asneHa Tabnuua position_sa.
21.12.2017 [lo6aBneHbl HOBble koAbl OLLNG0K (4160 - 4166).
16.11.2017 3meHeHo onncaHne napameTpa code_vcb metoga FutDelUserOrders.
25.10.2017 BHeCEHHbIe N3MeHeHuA:

* W3 notoka FORTS_FUTINFO_REPL ypnaneHa tabnuua delivery_report

* B Tabnuuy fut_rejected_orders notoka FORTS_FUTINFO_REPL go6aBneHo none xamount

» B tabnuupbl opt_rejected_orders un opt_exp_orders notoka FORTS_OPTINFO_REPL go6asneHo none xamount

* B 1abnuuy opt_exp_orders notoka FORTS_OPTINFO_REPL go6aeneHo none xamount_apply.

24.10.2017 BHeCEHHbIe N3MeHeHuA:

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

e B T1abnuuy opt_MM_info notoka FORTS_MM_REPL po6aBneHbl nons xamount_sells, xamount_buys,
Xmm_amount

28.08.2017 B coobuieHunsax OptChangeExpiration, FutTransferClientPosition, OptTransferClientPosition n3meHeHb! TMn coobLe-

HVSA 1 TUM Nons amount.

23.06.2017 Ynanér notok RTS_INDEXLOG_REPL.
02.06.2017 BHeceHHble n3MeHeHusA:

» B tabnuuy multileg_dict notoka FORTS_FUTINFO_REPL pgo6aeneHo none leg_order_no.

« B Tabnuuy fut_margin_type notoka FORTS_FUTINFO_REPL po6asneHbl nons UCP_type, prohibit_coeff,
prohibit_type.
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18.05.2017

BHeceHHbIe N3MEHEHUS:

* B Tabnuupl fut_pos, opt_pos, fut_pos_sa n opt_pos_sa notoka FORTS_CLR_REPL go6asneHbl nons xpos_beg
n xpos_end.

* B T1abnuuy pledge_details notoka FORTS_CLR_REPL po6aBneHsl nonss xamount_beg, xpay, xamount,
Xxamount_beg_money, xpay_money, xamount_money.

15.05.2017

BHeceHHble N3MeHeHUsA:

e B 1abnumupl common notokoB FORTS_FUTCOMMON_REPL n FORTS_OPTCOMMON_REPL po6asneHbl nons
xamount_buy, xorders_buy_amount, xamount_sell, xorders_sell_amount, xamount, xcontr_count, Xpos.

B Tabnmubl orders MOTOKOB FORTS_ORDBOOK_REPL, FORTS_FUTORDERBOOK_REPL 7]
FORTS_OPTORDERBOOK_REPL gob6aBneHbl nons xamount, xamount_rest, xinit_amount.

» B Ttabnuuy position notoka FORTS_POS_REPL go6asneHbl nons xpos, xbuys_qty, xsells_qty, xopen_qty.

05.05.2017

BHeceHHble n3mMeHeHusA:

* B 1abnuuy deal notoka FORTS_DEALS_REPL go6aBneHbl Nons Xpos 1 xamount.

* B tabnuuy multileg_deal notoka FORTS_DEALS_REPL po6asneHo nosne xamount.

» B 1abnuuy orders_log notoka FORTS_FUTTRADE_REPL po6asneHbl nons xamount u xamount_rest.
» B Ttabnuuy multileg_orders_log notoka FORTS_FUTTRADE_REPL go6asneHbl noss xamount 1 xamount_rest.
* B tabnuuy deal notoka FORTS_FUTTRADE_REPL go6asneHbl nons Xpos n xamount.

» B tabnunuy multileg_deal notoka FORTS_FUTTRADE_REPL pgo6asneHo none xamount.

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

* B tabnuuy user_multileg_deal notoka FORTS_FUTTRADE_REPL fo6asneHo none xamount.

» B 1abnuuy orders_log notoka FORTS_OPTTRADE_REPL go6asneHbl nons xamount n xamount_rest.
* B Ttabnuuy deal notoka FORTS_OPTTRADE_REPL fo6aBneHbl nois Xpos 1 xamount.

* B tabnuuy user_deal notoka FORTS_OPTTRADE_REPL go6asneHbl nons Xxpos u xamount.

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

» B Ttabnuuy multileg_orders_log notoka FORTS_ORDLOG_REPL go6aBneHbl Nons xamount 1 xamount_rest.

24.03.2017

BHeceHHble N3MeHeHus:

« 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 3anonHsaTCSA 3HaYeHu-
AMY M0 YMONYaHWIO (HYNW, NyCTble CTPOKK).

« B Tabnuue opt vch notoka FORTS_OPTINFO_REPL nons exch_pay, exch_pay_scalped, clear_pay,
clear_pay_scalped, sell_fee, buy fee, is_spec, spec_spread, client_code 3anonHATCA 3HAYEHUAMNU NO yMON4a-
HUIO (HYNN, NYCTbIE CTPOKM).

28.12.2016

BHeceHHble N3MEHEHNS:
» [lo6aBneH pasgen "Motok FORTS_FORECASTIM_REPL - MporHo3 puckoBs nocsie BO3MOXHOi pa3aBuxku'.

* 13 Tabnuupbl part notoka FORTS_PART_REPL yganeHo none exp_weight.

21.12.2016

B cooTBeTCTBMM C NONNTUKON AEKOMUCCHM NPOrpamMMHOro obecnevenuns ¢ 5 gekabpsa 2016 npekpalleHa nogaepxka
API P2ClientGate n 6ubnuotek Plaza-2 Bepcuii Mnagwe nam pasHbix 198. 3T0 M3MEHEHME OTMEHSIET N 06paTHYHO
COBMECTMMOCTb: LU/O3bI C 61bMoTekamMn Bepcuii MnagLle nnv pasHoiMmn 198, a Takke HanmcaHHble ¢ UCNob30Ba-
Huem API P2ClientGate, He cMOryT npoAos/hkaTb CBOK paboTy.

30.08.2016

VI3MEHEH CnMCOK CMHXPOEBEHTOB B Tabnuue sys_events B notokax FORTS_PART_REPL, FORTS_CLR_REPL,
FORTS_INFO_REPL.

18.05.2016

BHeceHHble N3MeHeHUs:
* YpaaneHo onucaHue MeTogos A1 paboTbl co Crnotamu:
o "FutChangeBrokerVcb - ameHeHne napameTtpoB 6 no BA";

o "FutChangeClientVcb - N3ameHeHve kineHTCKnx napameTpos no BA";

o "FutChangeMoney - Vi3meHeHve numnta Ha nokynky cnotos no 6",
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* B 1abnuuy fut_instruments notoka FORTS_FUTINFO_REPL pgo6aeneHo none exec_name ([Mpu3Hak CPOYHOCTH
OnunoHa).

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

* 13 coobueHus "FutChangeClientMoney - /I3MeHeHve KNMeHTCKMX NMMUTOB" yaaneHo none num_clr_2delivery.
[ns cTapbix Bepcuii coobLeHuii 3To none 6yAeT UTHOPYPOBATLCS B Cly4ae 3arno/iHEHNS.

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

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

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

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

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

14.10.2015

[Lo6asneHo onucaHme CODHeartbeat.

14.10.2015

B Tabnuuy fut_sess_contents go6aeneHo 2 HoBbIx nons: pctyield_coeff n pctyield_total.

12.08.2015

[Jlo6aBneHbl HoBble koAbl OLWn60oK (200 - 208).

23.01.2015

B "OnucaHne Toprosoro w3a" fo6asneH pasgen "O6paboTka HeLTaTHbIX CUTyauuii”.

22.01.2015

[lo6aBneH pasgen "ABTOMaTUYECKOE CHATME 3asiBOK MPY OTK/TIOYEHNM MO/Ib30BaTeNs OT TOpPros".

16.12.2014

OTpefakTMpoBaH CNMCOK KOAOB OLUMOOK.

29.09.2014

[o6asneHa paclumngposka Tabnuubl prohibition notoka FUTINFO.

18.08.2014

[lo6aBneHbl kogbl owmnbok ASTS.

24.07.2014

B Tabnuuax fut_MM_info n opt_MM_info notoka FORTS_MM_REPL Tenepb TpaHC/MpyloTcsa 06si3aTenscTBa Map-
KeT-MelikepoB ¢ AeTasim3aumeit 4o CeMU3HAYHOTO KNMEHTCKOTO Koaa.

dopmartsl coobLyeHuii-TpaH3akuuii FutTransferClientPosition n OptTransferClientPosition Tenepb ngeHTUYHBI.

M3 notoka FORTS_FUTINFO_REPL ypanexa Tabnuua fut_ts_cons.

17.07.2014

M3 Tabnuubl ORDERS notoka FORTS_ORDBOOK_REPL yganeHo none client_code

25.04.2014

B notok FORTS_MM_REPL pgo6aBneHa HoBasi Tabnuua mm_agreement: Tabnvua c Homepamu 1 Tunamy JOroBopos
Ha oKasaHue MapKeT-MelikepCcKnX YCnyr.

15.04.2014

[Jlo6aBneHbl HOBblE KOMaHAbI:
* [NepeHoc thbloyepcHoit nosnuun mexay b®

MepeHoc oNuUMOHHOM No3uumnn mexay b

14.01.2014

[Jlo6aBneHbl HOBblE MONS:

« fulfil_min - npoyeHT MUHUMaIbHOro UCMOJ/THEHNSA 0653aTeNIbCTB 3a TOProBYH CECCUID
fulfil_partial - npoueHT YacTUYHOro NCNOMHEHNS 0653aTeNbCTB 3a TOProBY CECCUIO
fulfil_total - npoueHT NoNHOro UCNoMHEHUss 0653aTe/NbLCTB 3a TOPrOBYHO CECCUI0
is_fulfil_min - npu3Hak MMHUMa/IbHOrO NCNONHEHUS 06A3aTENbCTB B TEKYLLWIA MOMEHT
is_fulfil_partial - npn3Hak 4acTM4HOTrO NCNOMHEHNS 06A3aTENbCTB B TEKYLLMIA MOMEHT
is_fulfil_total - npuaHak NoOMHOro NCNOMHEHNSA 0643aTeNbCTB B TEKYLLUA MOMEHT

B Tabnumubl fut_MM_info, opt_MM_info notoka FORTS_MM_REPL

31.05.2013

[Jo6aBneHo HoBoe none:
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* rate_id - iaeHTudmkaTop Kypca

B Tabnuuy clr_rate notoka FORTS_CLR_REPL

18.04.2013

[lo6aBneH aHOHUMHbI noTok orderbook:

¢ FORTS_ORDBOOK_REPL

Lo6asneHo none:

* ext_reserve - [loNofHATENbHLIA pe3eps

B Tabnuuy money_clearing notoka FORTS_CLR_REPL

YpaneH notok FORTS_CLMONEY_REPL

12.04.2013

[o6asneHo HoBOe none:
» exch_pay - BupxeBoii c60p 3a 1 KOHTPaKT B py6bnsix

B Tabnuuy fut_sess_contents notoka FORTS_FUTINFO_REPL

10.04.2013

[Jo6aBneHo HoBOe none:
» exch_pay - BupxeBoii c60p 3a 1 KOHTPaKT B py6/sx

B Tabnuuy opt_sess_contents notoka FORTS_OPTINFO_REPL

26.03.2013

[o6asneHo HoBOe none:

* rate_id - geHTudmkaTop Kypca

B Tabnuubl fut_vcb v opt_vcb notokoB FORTS_FUTINFO_REPL n FORTS_OPTINFO_REPL
[lobaBneH NOTOK pennmkauum:

* MOEX_RATES_REPL - Kypcbl Ba/110T OH-n1aiiH

[Jo6aBneHa HoBas Tabnmua:

e rates - CnpaBoYHUK KypCcOB BaU/TlOT

B notok FORTS_FUTINFO_REPL

27.11.2012

i3meHeHune onncaHnsa Tabnuupl user_deal.

01.11.2012

[Jo6aBneHo onucaHue AByX COBbITUI AN1st TaBnuLbl Sys_events.

30.10.2012

O6HOB/EHVE [JOKYMEHTALMN:

» B pasgene "Metog FutChangeMoney - MI3MeHeHve numMmuta Ha nokyrnky crnotos no 6®" gononHeHo onucadune na-
pameTtpa limit_spot_buy.

* B paspgenax "Metog FutMoveOrder - MNMepemelueHne asyx 3asasok” n "Metog OptMoveOrder - MNepemelleHne gByx
3asBOK" [OMO/THEHO ONMUcaHne NOTUKN paboTbl kKomaHabl MoveOrder.

22.10.2012

O6HOBNEHNE AOKYMEHTALMN:

* BHeceHbl usmeHeHus B pasgensl: "lNonb3oBarenu. Npres3ka nosnb3oBaTens K y4acTHUKy Topros", "Cocras, ycra-
HoBKa 1 HacTpoiika MO wno3 SPECTRA Plaza-2", "PekomeHgauuy no BKIOYEHWI0 paHTaimos PTC B npuioxe-
HVie MoMb30BaTesIA NPy PacnpPoCcTpaHeHUK Nosb30BaTesIbekoro MO CTOPOHHUM KoMMaHuam”, "BoccTaHoBeHue 1
no3aHuin Bxo4'".

* YnaneH pasgen “NHTepdeiic TeXHUYECKoro LeHTpa ".

10.02.12

OG6HOBNEHNA JOKYMEHTALMUN:

* B pa3gen "Oco6eHHOCTU 1Cnosb30BaHus Wiio3a" fobasneH NyHKT "KoMaHabl".

» [o6asneH pasgen "lMNprocTaHOBKa TOProB A/18 paclUMpeHust immmnTa konebaHuin LeH caenok”.
* VicnpasneHa owwnbka B onucaHuy hopmyribl pacyeta LieHbl hbrouepca.

* OGHOB/EHO OnucaHue NHCTaINATOpa Wik3a.

09.02.2012

[o6aBneHo HoBoe none:

* login_from - Jlorux nonb3oBaresnsi, NOCTaBUBLLETO 3asiBKY

B Tabnmubl:
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« fut_rejected_orders - OTBeprHyTble B K/IMPUHT 3aABKN

* opt_rejected_orders - OTBEprHyTble B KIMPUHT 3a8BKN

MOTOKOB!

* FORTS_FUTINFO_REPL - ®bloyepchbl: cnpaBoyHas U CeCCUOHHas nHdopmauums

* FORTS_OPTINFO_REPL - OnumoHbl: cnpaBoyHas U CECCMOHHasA UHgopmaLms

24.01.2012

B ta6nuuy orders noToKoB:

e FORTS_FUTORDERBOOK_REPL - ®btouepchbl: Cpes cTakaHa
* FORTS_OPTORDERBOOK_REPL - OnuuoHbl: Cpe3 cTakaHa
fo6aBneHbl cneyroLLme nons:

* init_moment - Bpems nossneHuns 3asBku

. init_amount - HavasibHO€e KONn4ecTBO B 3asBKe

23.01.2012

[lo6aBneHa Tabnuua cobbITWin Sys_events B NOTOKM:
* FORTS_CLMONEY_REPL - leHbrvi B KNIMPUHT

* FORTS_CLR_REPL - KnupuHrosast nHcopmaLus

17.01.2012

B tabnuuy fut_vcb notoka FORTS_FUTINFO_REPL go6aBneHo none exch_pay_spot_repo, cogepxallee 61upxeBoi
c6op no Peno

12.01.2012

[o6aBneH NOTOK penivkauum:

* FORTS_ORDLOG_REPL - noTok, B KOTOPOM NnepefaroTcsl Bce AeicTBUS ¢ 3asBKamyi B aHOHUMHOM Buae

02.11.2011

[lo6aBneHbl HOBbIE NOMS:

» TMone comment - KomMeHTapwuii Tpeligepa

» [one ext_id - BHewwHuii Homep

B Tab/MLbI:

 fut_rejected_orders - OTBeprHyTble B K/IMPUHT 3a5BKU

* opt_rejected_orders - OTBeprHyTble B KIMPUHT 3a5BKN

25.11.2011

[ob6asneH pa3gen "Vcnonb3oBaHne TECTOBbIX NPYMEPOB".

7.11.2011

PeBusus gokymeHTa. lopabotaHbl paszensl "BeegeHne" n "OnncaHre Toprosoro wio3sa”. JobasneH pasaen "Kpart-
Knin 0630p cuctembl SPECTRA".

20.10.2011

[Jo6aBneHbl cneayowme nossi:

* Mone theor_price_limit - TeopeTuyeckas LeHa OnumMoHa, paccumTaHHas UCXoasa U3 KOTUPOBKM dobloyepca, orpaHu-
YEHHOW NMUTOM

» Mone vm_real, cogepxaliee Tekyuyo BM no onuuoHam, paccuMTaHHy UCXOAA U3 PbIHOYHOW KOTMPOBKM ONLu-
oHa theor_price. Mpun 3TuM, 3HaYeHWe B CTApOM MO/E VM PacCcUUTbIBAETCA UCXOASA U3 OrPaHUYEeHHON KOTUPOBKY
onuunoHa theor_price_limit.

[lo6aBneHa Tabnuua cobbITWiA Sys_events B NOTOKM:

* FORTS_FUTTRADE_REPL -- ®blouepchl: 3a8BKU U CAEMKM

* FORTS_OPTTRADE_REPL - OnunoHbl: 3aBK/ U CAENKU

* FORTS_POS_REPL - ViHthopmaums o no3nuusix

* FORTS_PART_REPL - iH(hopmaums o cpefctsax n niMMuTax

* FORTS_FUTINFO_REPL - dbloyepcsl: cnpaBoyHas U CeCCUOHHas MHgopmaums

¢ FORTS_OPTINFO_REPL - OnumoHbl: cpaBoyHas U CeCCMOHHas uHgopmaums

* FORTS_INFO_REPL - lononHuTenbHas cnpasovHas uHopmMauns

4.10.2011

[06aBneHbl NOTOKM penivKauum:
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e FORTS_CLR_REPL - noToK, TpaHCAVPYIOLLMIA KIMPUHTOBYH MHpopMaLmMio, B TOM YKcrie nHopmaumsi o cbopax
1 BM Ha MOMEHT KNupuHra, 3apukcmpoBaHHble 3Ha4eHnsl KypCcoB BaJTIOT, UCMOJb3yeMble A1 PACUeTOoB, a Takke
pacyeTHble LieHbl KTMpUHra

* FORTS_MM_REPL - noTok, cogepxallmii tHhopmauuo 06 obsizatensctsax MM B pexxmme oH-naiiH

VI3mMeHeHbl Homepa KoMaH[, TOProBbIX 0r|epau,m7| AnAa nogaep>XXkm BO3MOXHOCTU MOHUTOPWHTa BpEMEH MOJHOWA 06pa-
60TKM, BK/IOYAs KaHan A0 nonb3oBaresnA.

14.09.2011

MCHpaBﬂeHbl OLUMGBKM B 3HAYEHMAX MO YMO/I4aHN0 HEKOTOPbIX KOMaHA: Ecnu napameTp ABMAETCA CTPOKOBbIM - €ro
3Ha4yeHue no ymonyaHuwo 6epeTc;| B KaBbl4KM

15.04.2011

[Jo6aBneHsl cneaytoLuye 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 - cpeaHeB3BelLeHHas LeHa

M3MeHeHns B cucTeMe KOMaHgpbl:

* BaxHo: namenuncs gopmatr komaHg FutAddOrder, OptAddOrder un FutAddMultilegOrder - B kaxayt 13 KOMaHg
nob6asneH napametp dont_check_money. VI3MeHWIUCb MAEHTUMKATOPbl KOMaHA. KoMaHabl cTaporo gpopmara
NoAAEPKMBAIOTCA CO CTapbIMK UAEHTUIMKATOPaAMU.

» No6asneHa komaHga FutExchangeBFMoney, npegHasHayeHHas 4715 BbINONHEHUS NepeBogoB mexay B® pasge-
nammn

28.03.2011

B Tabnuuy multileag_deal notoka FORTS_FUTTRADE_REPL go6asneHo none buyback_amount, cogepxatiee cym-
My 06paTHOro Bblkyna s caenok Peno

24.03.2011

Jo6aeneH notok RTS_INDEXLOG_REPL, TpaHCAVPYOLLWIA UCTOPWIO 3MEHEeHUst nHaekcoB PTC

01.02.2011

[Lnsa komanabl FutChangeClientVcb nameHéH Tun napametpa code_vcb c c4 Ha ¢25. HoBblli hopmaTt KoMaHbl UMeeT
Ko coobuieHns 33. Kog 0TBETHOTO COOBLLEHNS 4151 KOMAHAbI HE U3MEHUNICS.

B fokyMeHTauuo Ao6aB/ieH CNpaBoYHMK KOL0B BO3BpaTa KOMaHA,

27.01.2011

VcnpasneHa owmbka B fokymeHTauun - napameTp check_limit komaHg OptAddOrder n OptMoveOrder 6611 onucaH
HeKkoppeKTHO. MpaBubHble 3HaveHnsa napameTpa: 0 - He BbINOHATL NPOBEPKY, 1 - BbINOHATL NPOBEPKY.

24.12.2010

VicnpasneH psg ownb0oK B MIMEHOBAHUM NOJE KOMaH[, a Takke 3HauYeHUs N0 YMOIHaHWI0 HEKOTOPbIX KOMaHA;:
* 3HauyeHve nNo ymonyaHuto napametpa ext_id ans komaHabl FutDelUserOrders yctaHoBneHo B 0.

e 3HaueHuMs No ymonyaHuto napameTrpoB comment, hedge, broker_to, ext id, trust, date_exp Ans KomaHgbl
FutAddMultiLegOrder yctaHoBneHbl B O Un NyCTyo CTPOKY B 3aBUCMMOCTU OT TUMa COOOLLEHUS.

* 3HauyeHvie No ymonyaHuto napameTpos pricel u price2 gns komaHapl OptMoveOrder ycTaHoBNEHbI B 0.
» 3HayeHve no ymonyaxuto napametpa no_fut_discount gns komangpsl FutChangeClientMoney yctaHosneHo B 0.
* 3HauyeHve nNo ymonyaHuto napametpa limit_spot ana komanabl FutChangeBrokerVcb yctaHoBEHO B -1.

» B orBetax komaHg FutChangeClientMoney, FutChangeBFMoney, FutChangeClientVch n OptChangeExpiration no-
ne Message v“cnpaBneHo Ha message AN AOCTUKEHUA eAnHO06pasns ¢ OCTaslbHbIMU KOMaH4aMU.

26.11.2010

M3meHeH chopmaT arpermpoBaHHbIX CTakaHOB - ybpaHo none price2. Tenepb none price NPUHUMAaET pPas/IMyHbINA
CMbIC/T B 3aBUCMMOCTU OT 3HaueHus npunsHaka 0x1000 nHcTpymeHTa (nosne signs Tabnuupbl fut_sess_contents notoka
FORTS_FUTINFO_REPL): B cniyyae ycTaHOBKM NMpU3Haka none price CoOAepXuT CTaBKy, MHa4ye - CBOM-LEeHY.

15.10.2010

HoBble npu3Hakn MHCTpyMeHTa (none signs Tabnuupbl fut_sess_contents notoka FORTS_FUTINFO_REPL):
* 0x800 - npu3Hak MHCTpyMeHTa RTS Money

* 0x1000 - npr3HaK OCHOBHOW LieHbl A1 COCTaBHbIX MHCTPYMeHTOB (O - KOTUPYETCS B CBON-LEHe, 1 - KoTMpyeTcs
B CTaBke)

HoBoe 3HayeHWe npu3Haka COCTaBHbIX WHCTPyMeHTOB multileg_type (Tabnuupbl fut_sess_contents noTtoka
FORTS_FUTINFO_REPL. ins ceonos RTS Money npyHumaeT 3HayeHue 2.

HoBoe none B ctakaHax arpermpoBaHHbIX KOTUPOBOK - price2. Vicnonb3yeTca 419 CBOMOB - B AAaHHOE Nose 3anuchbl-
BaeTCcs cBon-ueHa.
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Aata N3meHeHus
14.09.2010 B notokn FORTS_FUTCOMMON_REPL n FORTS_OPTCOMMON_REPL go6aeneHbl 3Ha4EHUS LeH OTKPbITUA U
3akpbITUs (nons open_price u close_price).
B notok RTS_INDEX_REPL go6aBneHbl 3Ha4eHUs kanutanusauum n o6bema a5 nHaekcos (nons cap u volume).
07.07.2010 B Tabnuuy ¢ undpopmaumeii o ceccum session notoka FORTS_FUTINFO_REPL pgo6asneHa nHgopmaums 06 nHtep-
BaUle nepeHoca nosuuuii (nonsa pos_transfer_begin n pos_transfer_end)
[Lo6aBneHbl TabMupl:
» fut_sess_settl B notTok FORTS_FUTINFO_REPL ¢ pacyeTHbIM/ LLleHaMu 3a NPOLLEALLNIA KIUPUHT
» opt_sess_settl B notok FORTS_OPTINFO_REPL co 3Ha4eH1sIMY BONIATU/IbHOCTY M TEOPETUYECKO LiEHbI OMNLMOHA
Ha MOMEHT KMpuHra
15.06.2010 McnpasneHa 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 go6asneHo none step_price_curr.
B notokn FORTS_FUTCOMMON_REPL n FORTS_OPTCOMMON_REPL B Ta6nuly common go6asneHbl nons ans
COBOKYMNHOro cnpoca v npegnioxenust: orders_sell_qty, orders_sell_amount, orders_buy_qty, orders_buy_amount.
17.05.2010 [lo6aBneHa nHdopmalusi 0 napaMmeTpax MHCTPYMEHTOB:
» Tabnuupl base_contracts_params, futures_params, virtual_futures_params, options_params
[Jlo6asneHa nHhopmaums 0 CTOUMOCTY Luara LieHbl MHCTPYMEHTa B BEHEPHWIA KNMPUHT — norne step_price_clr Tabnuubl
fut_sess_contents notoka FORTS_FUTINFO_REPL, a Takke B NpoOM. KIMPUHI — nosne step_price_interclr Toi xe
Tabnuupl.
19.04.2010 VI3MeHeHbI TUNbl MHOTVX NONENR, B YACTHOCTU:
* 06bEM arpervpoBaHHbIX cTakaHo d16.5 -> i8
* Hanpas/ieHve 3asBoK i4 -> il
* MPU3HaKN MHCTPYMEHTOB (Signs) il -> i4
Tabnuua money_clearing nepeHeceHa u3 notoka FORTS_FUTINFO_REPL B notok FORTS_CLMONEY_REPL.
MepevMeHOBaHbI:
» Tabnuua repo_orders_log -> multileg_orders_log
* Tabnuvua repo_deal -> multileg_deal
* komaHga FutAddRepo -> FutAddMultiLegOrder
[o6aBneHbl:
e Tabnmuya multileg_dict — cnpaBOYHMK CBA3OK
» nons price_dir, multileg_type, legs_qty Tabnuubl fut_sess_contents
* MoNs ¢ MAEHTUMKATOPOM U LEHOV caenku B Tabnumubl orders_log thbloUEPCHYH U ONLUOHHYHO
» nons fee_sell, fee_buy Tabnuubl deal notoka FORTS_OPTTRADE_REPL
» notokn FORTS_FUTORDERBOOK_REPL n FORTS_OPTORDERBOOK_REPL ¢ nHcopmauuei o TekyLem co-
CTOSIHUM CTaKaHoB
» Tabnuua broker_params notoka FORTS_INFO_REPL
* Tabnuupl fut_instruments notoka FORTS_FUTINFO_REPL
* Tab6nmupl usd_online notoka FORTS_FUTINFO_REPL
YpaneHsol:
* none state Ta6nuLbl opt_sess_contents
16.03.2010 M3meHeH onucaHve koMaHAabl FutAddRepo: ¢ BMecTo mapamerpa swap_price, Tenepb MCNonb3yeTcs napamerp
repo_rate
24.02.2010 [ob6asneHo:
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Aata N3meHeHus
» onucaHue Tabnu repo_orders_log, repo_deals
* OnucaHue cTaTycoB 3asBOK 1 cAenok Peno
* OMUCaHNe HOBbIX CTaTyCOB 3asBOK 1 CAE/OK
e onucaHue KkomaHapl FutAddRepo
* none last_deal_id B Tabnuuy position notoka FORTS_POS_REPL
18.01.2010 o [lobaBneHo onucaHve komaHa:  FutChangeBrokerVcb, FutChangeClientProhibit, FutChangeMoney,
OptChangeClientProhibit
» [No6asneHo none limits_set Tabnuupl part notoka FORTS_PART_REPL
* VicnpasneH pag owmnboK B ONMCaHUN KOMaH,
15.01.2010 e I3MeHeHbI TUMNbl NAEHTU(NKATOPOB 3a8BOK U caenok (i4 -> i8)
* 3MeHeHbI TUMbl CTaTycoB 3asBOK U CAeNoK (i2 -> i4)
* licnpasneH pag oWnBOoK B ONUCaHUN KOMaH[,
25.11.2009 VicnpaBneH psg owmboK B ONMcaHny KOMaHA,
03.11.2009 [lobaBneHa nogaepxka 3afaHvsa Kogos 6pokepoB Mpy OTNpaBke COObLLEeHNI
30.10.2009 [lo6aBneHbl KOMaHApb! yNpasneHns IMMUTaMmn KNneHTos
10.08.2009 [o6asneHbl CNpaBoYHUKM MHCTPYMEHTOB MO OMLMOHaM
15.07.2009 [lo6aBneHo onvcaHne cnpaBoYHbIX MOTOKOB penskaumm
17.06.2009 [lob6aBneHo onvcaHne KoMaHA, ynpaseHus 3asaBkamn A5 hblo4epcoB 1 OMLYOHOB
27.03.2009 [o6aBneHo onucaHve NOTOKOB pensvkaumm ‘common’
20.03.2009 MepBas Bepcus JOKyMeHTa
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1. BBegeHue

1.1. HasHayeHne JOKyMeHTa

Llenbio fOKyMeHTa SIBIAETCS OCBELLEeHVEe BCero KoMmnekca nHopmMaumum, Heo6xo41MMoii nofb3osarensim npy NPoeKTUPoBaHNN 1 paspa-
60TKe NporpaMMHOro obecneveHnst Anas [OCTyna Ha CPOYHbIN PbIHOK C ucrnonb3oBaHnem MO PLAZA |l w3 (SPECTRA). B fokymeHTe

paccmaTpvBatoTcs CneayoLLye Bonpochl:

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

TUpOBaHWe onepauuii u T.n.

« CocTas, ycTaHoBKa 1 HacTpoiika MO PLAZA |l wno3. MNprBoguTcs onvcaHne AeicTBuiA Nosib3oBaTensi No yCTaHOBKe 1 HacTpoiike MO,
TpeboBaHuiA K annapaTtHoi 1 NporpaMMHOl MHPPACTPYKTYpaMm, a Takke AalTcs oblmue pekoMeHgauum no NCnosib30BaHNnio NporpaMm-

HOro obecnevyeHus.

« CocTaB TpaHc1pyemoii MHchopMaLmu. MNprBoAUTCS OnUcaH1e NOTOKOB Peninkauum U TpaHCIMpyeMbIX TabnL.

« [NepeyeHb yNpaBnsAoLLMX KOMaHL,

« CnpaBouYHble JaHHbIE.

1.2. Kpyr nonb3oBarenei

[JaHHbIli fOKYMEHT nNpeAHa3Ha4eH A1s 6U3HeC-aHaINTKOB, CUCTEMHBIX aPXUTEKTOPOB M NPOrPaMMMCTOB, YHaCTBYIOLLMX B NPOEKTVPOBAHNM
1 paspaboTke NPorpaMmMHOro o6ecneyeHust Asst 4OCTyna Ha CPOYHbIN PbIHOK C Ucnosib3oBaHneM MO PLAZA I wio3.

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
BrTC BHellHee nporpammMHoOe TeXHUYeckoe cpeicTBo
ro lapaHTuiiHOe obecnevyeHne
EPK EfAvHas perncTpauus KNMeHTos
KC KnupuHrosas ceccusa
MM MapkeT-Melikep
HKA HakonneHHBbIN KyNoHHbIA foXop,
HKL, HauunoHanbHbIi KNnpuHroblii LIeHTp
Obo® O6ocobneHHasn bpokepckas dupma
no MporpammHoe O6ecneyeHne
PC PacueTHasa ceccusa
Po® PacueTHas ompma
CYP Cwuctema ynpasneHus puckamm
TKC TOproBO-K/IMPUHIOBbI/ CYET
TC ToproBast cucrema
YK YyacTHUK KnimpuHra
YT Y4yacTHUK TOpros
dBK ®bloyepcHbIi 6a30BbI KOHTPAKT
(H13) LleHHas 6ymara
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2. Kpatkuii 0630p cuctembl SPECTRA

2.1. Cy6beKTbl (y4aCTHUKU) TOPros

Cy6bekTbl (yH4aCTHUKM) TOProB 3T0:

* YyacTHuKM kupuHra (PacyeTHble chpmbl)

* YyacTHukmn Topros (Bpokepckme dmpmbl)

* KNneHTbl y4aCTHUKOB TOPrOB M YHaCTHUKOB KNVMPUHTa

OO6bIYHO YYACTHUK TOPrOB W YHACTHUK KNMPYHTA - 3TO O4HO U TO Xe NINL0, OH 3aK/oyaeT cAeNkv U ABNSETCA CTOPOHOW NO 3ak/1H04EHHbIM
cAenkam, HUxe pedyb NOMAET MMEHHO O TakMX y4YacTHMKaX, OfHakKo, HaunHasa ¢ Bepcun SPECTRA 6.2 Ha CPOYHOM pbiHKE peann3oBaH
NPOEKT NO pasfeneHnto CTaTycoB YH4aCTHUKOB TOPrOB M YYACTHUKOB K/IMPUHTA, ae hyHKUMM yYaCTHUKOB MOTyT ObITb BblAeNEeHbl B ABHOM
Buae. bonee nogpo6bHO O pa3feneHnn CTaTtycoB YYacTHMKOB MOXHO O3HaKOMWUTLCA B pasfene 2.7. Pa3feneHve cTaTycoB y4aCTHWKOB
TOProB M Y4aCTHUKOB KnpuHra. O6pallaem BHUMaHue, YTo peann3oBaHHblli SPECTRA 6.2 NpoekT No pasgeneHnto cTaTycoB y4acTHUKOB
TOProB M YYaCTHUKOB K/IMPUHra HUKOMM 0OpasoM He 3aTparvBaeT CYLLECTBYIOLMX YYACTHUKOB TOProB, A1 HUX NOPSALOK OpraHusauuu
TOProB OCTaAETCH MPEXHUM.

2.1.1. PacueTHble hnpmbl

PacueTHble (hMpMbl — 3TO OpraHM3aLum, HenocpPeACTBEHHO HECYLLIME OTBETCTBEHHOCTL U NOKPbIBAtOLLIME PUCKY CBOUX KITMEHTOB 1 Cy66po-
KepoB.

PacueTHble (hrpMbl UMEIOT BO3MOXHOCTU:

» CoBepLuatb CAEeMKN OT CBOEr0 UMEHW U 3a CBOI CYET.

+ CoBepLuath CAeMKN OT CBOEr0 UMEHU 1 3a CHET 0BCYXMBAEMbIX KNNEHTOB.
* Bectu pacuetbl ¢ HKL, Hanpamyto.

» O6CNyxmMBaTh K/IMEHTOB, B TOM YuC/ie U Bpokepckue rpmbl.

» KoHTponuposaTtb paboTy K/IMEHTOB U BPOKEPCKUX (OVPM B XOZE TOPros.
PacueTHble hupMbl HecyT obs3aTesnbcTaa:

* YneHcTso B CeKuuM CPOYHOTO PbIHKA.

» B3HOC B [apaHTUiAHbIA hOoHA.

. rapaHTI/IVIHOB obecneyeHne cobCTBEHHBIX CAEenoK n caenok CBOUX K/TMEHTOB.

2.1.2. bpokepckue pnpmbl

B oT/Mume oT pacuyeTHbIX hmpM, 6pokepckme hMpMbl HE PacCHMTLIBAKOTCA MO OnepauysM HanpsMyto C GUPXe, a paccunTbiBalOTCS CO
CBOEli pacyeTHOI hpMoii, AN 6POKePOB HET TPebOBaHW N0 HA/IMYMIO NIMLEH3WIA N MO BHECEHWIO CPeACTB B [apaHTuiiHbIi hoHa,.

Bpokepckrie dpMbl MMEIOT BO3MOXHOCTU:
» CoBepLiaTb CAE/MKM 3a CBOW CYET.
» CoBepliaTb CAEMKM 3a CHET 06CYKMBAEMbIX KTMEHTOB.
* BbICTaBnsATb 3a8BkM B TOProBOi CUCTEME C K/TMEHTCKOTO TepMUHana.
» KoHTponvpoBaTb paboTy CBOMX K/IMEHTOB B XOe TOProB.
Bpokepckre dmpmbl HecyT 06a3aTenbCTBa:
» [apaHTuiiHOE o6ecneyeHne COGCTBEHHBIX CAEMOK U CAEN0K CBOUX KINEHTOB.
2.1.3. KnueHTbI
No60oe opunanyeckoe 1 hrusnyeckoe MU0 MOXET NPUHMMATL yYacTue B TOprax Ha pbiHke dobtouepcos 1 onumnoHoB SPECTRA B kayecTBe

KnneHTa. [1na aToro HEO6XOAMMO 3aK/NUNTL AOrOBOP Ha TOProBoe 06CYyXMBaHME C BPOKEPCKOW (hMpMOli UM HEMOCPEACTBEHHO C pac-
yeTHol chnpmoli. BaxkHbiM atpmbyTom knmeHTa cnyxuTt MHH nnnm Homep nacnopra.

2.1.4. KogupoBka B cuctreme

Y4acTHVKV TOProB B CUCTEME KOAMPYHTCS C NMOMOLLbI0 CEMUCUMBO/LHOM CTPOKM BUAa:XXYYZZZ, roe
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* XX — Kop, pacyeTHOW hmpMbl

* YY — Kopg, 6poKepcKoii orpmbl

* Z7ZZ — Kopf KNneHTa

Kog, 6pokepckoii covpmbl 00 NpeaHa3HauveH A1 OTPAKEHUS COCTOSIHIS Camoli pacyeTHoW MpMbl.
Mpumep 1.

Q100 — kof Anst NpefcTaB/IeHUs] pacyeTHoN crpmbl Q1

Q1DU - cy66pokep DU pacueTHoii hupmbl Q1

Kog, KnuenTa 000 npefHa3HaveH a5 OTpaeHns COCTOSAHUS BPOKepCKoi onpMmbl.

Mpumep 2.

Q1DU000 — koA Ans NpefcTaB/IeHUs COCTOSHNSA AeHeXHbIX cpeacTs cyb6pokepa DU pacueTHoli conpmbl Q1

2.1.5. PackpbiTue nHcpopmayum o6 yyactHMKax B cUCTeme

Cnmncok pacyeTHbIX U 6pokepckmx compm gocTyneH B Tabnumue dealer notoka FORTS _REFDATA _REPL. CnvCcOK KIMEHTOB AOCTYNEH B Ta-
6nuue investor notoka FORTS_REFDATA_REPL. PackpbiTvie nHdopmaLuuy 0 KimeHTax u 6pokepax orpaHMyeHo npasamu nonb3osaress,
3anpalumBatoLLero MHopmaLuio.

Kpome TOro, B pas3/iInyHbIX NMNoToKax n Ta6nmqax €CTb CCblJIKN HA CEMUCUMBO/1bHbIE KOAbl Y4aCTHUKOB WU/IN Ha YeTbIPEXCUMBO/IbHbIE KOAbI
6poKepoB.

2.1.6. NMonb3oBaTtenu. NMpueA3Ka Nosib3oBaTesnis K y4aCTHUKY TOPros
Monb3oBaTesb UK NIOTUH B CUCTEME MOXET GbiTb NPUBS3aH K pa3HbIM YPOBHSIM UEPAPXUN YUACTHUKOB:
* JlorvH pacyeTHoli hUpMbI. VIMeeT BO3MOXHOCTb MPOCMAaTPUBaTh MHGIOPMAaLIMio 1 (MY HA/TMYMK TPaH3aKLUMOHHBIX NPaB) coBepLuaTh Top-
roBble onepauuy oT UMeHU lo6oro 6pokepa UK KIEHTA AaHHON pacyeTHON iMpMbl, a Takke Bbi3biBaTb Onepauuy Ans yCTaHOBKY

PasnNnUyHbIX IMMUTOB, KaK A5l KIMEHTOB, TaK U A4/1si Cy66pPOKEPOB.

* JlorvH 6pokepckoit hpMbl. ViMeeT BO3MOXHOCTb MPOCMAaTpMBaTh MHGIOPMALIMI0 U COBepLUaTh TOProBble onepaLum oT UMeHU BCeX Kiu-
€HTOB 6poKepa BHYTPW PacyeTHoOl hrpMbl, a TaKkKe yCTaHaBIMBATh IMMUTBI K/IMEHTaM 3TOT0 Gpokepa.

* JIOrVH KnMeHTa. MIMeeT BO3MOXHOCTb COBepLUaTh TOProBble onepauuy OT UMEHU KOHKPETHOTO KMeHTa BHYTPU 6pokepckoii dhrpMbl 1
npocMaTprBaTh MHHOPMALIO MO 3TOMY K/IMEHTY.

B cxeme coob6LLeHuii-koMaHz (M. pasgen OnucaHue KoMaHA) ecTb nose 'broker_code'. MpunoxeHue, UCNonb3yoLLee N0MVH YPOBHS pac-

UeTHOI hpMbI, 06513aHO NPY OTNPABKE COOBLLEHNS 3aMOMNHATL 3TO NOJe YETLIPEXCUMBOJILHBIM KOZLOM 6pokepa SPECTRA. MpunoxeHns,
MCMONb3YHoLLYE NTOTVHBI YPOBHS 6poKepa U KIWeHTa, 3anosiHAThL 3TO Mosie He 06s3aHbl.

2.2. IHCTPYMEHTbI

MHCcTpyMeHThI B cucteme SPECTRA UMeloT nepapxmyeckyto CTpyKTypy. [lanee npusefeHo onmcaHne MHCTPYMEHTOB, HaunHas ¢ KOpHEBOro
YPOBHS Mepapxuu.

2.2.1. Ba3oBble aKTUBbI

BasoBblIli akTUB NpeAcTaBaseT cob60l CyLHOCTb, K KOTOPO NPYBS3bIBAETCA KOHKPETHBIN KOHTPaKT — akuuio, KOTOpYH Heobxoanmo byaet
nepegarb Wan NOAyYUTb 418 MHCTPYMEHTOB (POHAOBON Cekuuu, ToBap — A1 UHCTPYMEHTOB TOBApPHOW CEKL MU UM UHAEKC/KYpPC Baslto-
TbI/MHOMKATOP 4151 pacyeTHbIX (PblovepcoB. Bas3oBblli aKTMB COAEPXUT aTpubyThbl, 06LME A1 BCEX MHCTPYMEHTOB, MPUBSI3AHHBIX K HEMY,
a UMEHHO:

* HavmeHoBaHMe TOProBoOWi CeKumm.

» Pa3HoO06pasHbie CTaBKN KOMUCCUIA.

» Tun nocTaBku MO KOHTpakTam (nogpobHee — cM. pasgen, MNocTaBka akTMBOB 1 SKCNUPaLUS OMLMOHOB):

O MocTaBKa COOGCTBEHHO akTUBa,

O pacyeTHbIli TUM — MO MToram 06paLLEHNs NEPEUNCISIOTCA TOMbKO AEHeXHble CPefCcTBa B pasMepe pasHulbl Mexay CTOMMOCTbI0
OTKPbITUSI MO3ULMKN U PACYETHOW LIeHOV akTuBa.

» Basnota /18 pacyeta CTOMMOCTU Lara LeHbl. B HAaCTOSILLMIA MOMEHT MOXET NPUHUMATb 3HAYEHNS:
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o RUR — cTomMMmOCTb LWara LeHbl yKasblBaeTcs B py6}'IFIX 1, KaK npaBnno, He MEHSAETCA B TeYeHne BCEro Cpoka AeﬁCTBI/Iﬂ KOHTpaKTa.

o USR — cTomMOCTb Luara LieHbl yka3biBaeTcsa B py6/six, C nepecyeToM No Kypcy Aosnapa, paccimTbiBaEMOro no Metoguke MockoBCKOi
Bupxu: http://moex.com/n6126

+ ®opma TOpProB — C 3a/10T0M WM 6e3. MNpy TOProB/e ¢ 3a/10T0M YacTb Aeno3uTa nog no3uLmio MOXHO BHOCUTbL NyTem nepegaun HKL, B
3a/10T aKUMiA 1 APYrux LeHHbIX Gymar U3 yTBEPX/AEHHOro crmcka.

Ba3zoBblii aktve HE ABAETCHA TOPIOBbIM nHCTpyMEHTOM.

MHhopmaums o 6a30BbIx akTuBax cogepxutcsa B Tabnuue fut_veb notoka FORTS_REFDATA_REPL.

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

®broyepchbl NpuBA3aHbl K KOHKPETHOMY 6a30BOMY akTuBy. KaxAplil hbrouepc MMeeT yHUKasibHble aTpubyTbl CPOYHOCTU (faTbl MOCTaBKK),
N0Ta, Wwara UeHbl 1 CTOUMOCTY Lara LieHbl.

[aTbl nocTaBky (hbHOYEPCOB B TOPrOBOI CUCTEME Ha3HAYaKTCA C TPEXMECSAYHbIM (KBapTasibHble (hboYepChl) UM MECSYHLIM (MeCcsiUHbIe
dhbtouepchbl) MHTEpBaoM. [ns kaxaoro 6a30BOro akTvBa MOXET ObiTb CO34aHO HECKO/IbKO TOPryeMbIX (hbioUepCcoB C pas3HbIMU JaTamu
VNCMOSTHEHUS.

dbloyepchbl € pasHbIMKU JaTaMn UCMOTHEHNS HA O4MH U TOT XXe akTVB MOTYT BXOAWTb B TaK Ha3biBaeMblli MEXMECAYHbIN NN KasleHAaPHbIN
cnpeg. B aTom cnyyae, npy pacyeTe pUCKOB YUUTLIBAETCA KOPPENSLMS LieH Ha Takne hblovepchl Mexay coboli n rapaHTuiiHoe obecneveHve
noZ No3nuMio, COCTOALLYIO N3 HECKO/IbKMX (hbHUYEPCOB, BXOAALLMX B CNPeS MOXET ObiTb 3aTpe60BaHO MeHbLUE, YeM CyMMa 06ecneyeHuin
noA, KaxXayto OTAENbHYO NO3NLMIO.

dbloyepchbl KOTUPYHTCS B MYHKTax LeHbl. LieHa B py6/isix 3a KOHTPaKT BbIYMCAAETCA Kak:

step_price

PriceRub = PricePoints * -
min_step

, roe
 PricePoints — LeHa B NyHKTax;

* step_price — CTOMMOCTb MUHUM&JTILHOTO LUara LeHbl;

* min_step — MWHUMASIbHBINA Lar LEeHbl B NyHKTaxX.

[insa dbroyepcos ¢ BasloToON cToMMOCcTH Wwara USR, 3anonHATCS elle ABa AONOMHUTENbHbIX NONS:

» CTOMMOCTb Luara LieHbl B UICXOAHOI BantoTe (T.e. B gonnapax CLUA);

» CTOMMOCTb LWara LeHbl B py6sisx, 3advkcMpoBaHHas 415 KNvpuHra.

Kax bl TOProBblIii UHCTPYMEHT NPU NOSIBNIEHNN B CUCTEME HELOCTYNEH [N TOProB B GMKaANiLLYIO YTPEHHIOW AOMNOMHATEbHYO TOProBYO
Ceccuio, N HaYMHaeT ObITb AOCTYMHLIM [/719 TOProB TO/ILKO B OCHOBHYIO TOPrOBYIO ceccuio (MoApobHee 0 TOProBbIX Ceccusx CM. pasgern
PacnuncaHune Topros 1 knMpuHra). O JOCTYNHOCTU MHCTPYMEHTA AJ151 TOPTrOB/IN B OCHOBHYIO WY [AOMNONHUTESbHbIE TOProBble CECCUN MOXHO
y3HaTb 13 nons trade_period_access Tabnuubl fut_sess_contents.

VHhopmanms o doblodepcax CoaepXnTcs B Tpex Tabnmuax ToproBoro uHTepdelica:

» MNotok FORTS_REFDATA_REPL, Tabnuua fut_sess_contents — ocHoBHas Tabnuua. CoaepXMT CMMCOK KOHTPAKTOB, Ha3HAYEHHbIX B
TOPr B laHHOI TOProBOii ceccuu.

» Motok FORTS_REFDATA_REPL, Tabnuua fut_instruments — cogepxXuT ype3aHHy nHopmMaumio 060 Bcex hblo4epCHbIX KOHTpaKTax
B TOProBOI CUCTEME, B TOM YMC/IE HETOPIyEeMbIX.

* Motok FORTS_INFO_REPL, Tabnuua futures_params — coaepxuT nHcpopmanmio o chbiovepcax B oopmarte, He06X0AMMOM A/15 3arpy3-
KV ee B K/TMEHTCKWIA MoAy/ b pacyeTa puckos (SpectralM).

2.2.2.1. OgHoAHEeBHbIe PbIOYEPCHI C aBTOMPOJIOHrayue
B TC SPECTRA cyLLecTBYIOT (hblo4epchbl, KOTOPbIE N0 CBOEMY MOBELEHNI0 HECKObKO OT/IMHAKOTCS OT O6bIYHbIX - 3TO OAHOLHEBHbIE (DbiO-
YepCHble KOHTPaKTbI C aBTOMPOsIOHTaLveld. BAM3krMm aHasioraMm Takmx KOHTPAKTOB Ha pbiHke MoryT cnyxuTb CFD (Contract For Difference)

nnu NDF (Non-Deliverable Forward).

Ba3nCcHbLIMU aKTMBaMV OAHOAHEBHBIX (DbHOUEPCOB SABMSAKTCS KYPCbl MHOCTPAHHBIX BaJTHOT MO OTHOLLEHWIO K poccuiickomy py6/to, hoHA0BbIE
MHAEKCHI, paccunTbiBaeMble MAO MockoBckasi Bupxa, ToBapbl (AparoLeHHble MeTas/ibl) U akLMW POCCUNCKUX IMUTEHTOB.
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OCHOBHbIe 0COBEHHOCTY TaKnX MNHCTPYMEHTOB!

* Y 0fHOAHEBHOrO (hbloyepca HEeT AaTbl UCNONHEHNSA ("BEUHBII
haneko B byayuiem.

(hbtouepc). TexHUUeck xe NocneaHss Aata Topros 6yaeT yCTaHOB/eHa

* PacueTHble LieHbl hOpMUPYIOTCSA HA OCHOBAHUM PbIHOYHBLIX AaHHbLIX C Ba/ItoTHOTO U ®OHA0BOMO PbIHKOB MOCKOBCKO GUPXU.

* BapunauyoHHas Mapxa B K/IMPUHTOBYI CECCUI0 ONpeaensieTcs ¢ Y4eTOM A0MNOMHUTENbHON cocTaBnatoLeli - haHauHra. PaHanHr - 3T0
nnata 3a OTK/IOHEeHMe LieH BeYyHOro hbloyepca oT cnoTa 6osbliue 3aaHHOT0 Ha KOHTpakTe YpoBHSA. Ero uenb conmsntb LeHbl BEYHbIX
KOHTPaKTOB 1 6a30BbIX aKTMBOB. 3HayeHne daHauHra nybnukyetcs B wito3e B Tabnuue fut_sess_settl notoka FORTS_CLR_REPL B
nosne swap_rate.

o [InA NHAVKATUBHOW BapuaLyOHHON Mapxu haHAMHI paccUnTbIBAETCA OTAENbHO M Ny6nvKyeTca B LWo3e B Tabnuue common notoka
FORTS_COMMON_REPL B none swap_rate.

* [InfA BeuHbIx (hblo4epCcoB Ha (hOHAOBLIV MHAEKC WM aKLWI0 BapuauyoHHasa MapXa B KNVPVUHIOBYHO CECCUI0 pacCuuTbiBAETCS C yYETOM
OVBUAEHAHON MonpaBku, KOTOpasi KOMNEHCUPYeT U3MEHEHNe 3HaYeHUs MHAEKCa MM CTOMMOCTMW akuuu, Bbl3BaHHOE AMBUAEHAHLIMM
oTceykamu. 3HayeHne nonpasky Ny6vkyeTcs B Wo3e B Tabnuue fut_sess_settl notoka FORTS_CLR_REPL B none index_div.

* NHgukaTvBHOE 3HayYeHwe haHavHra U AUBMAEHAHON NONpaBKy MO TEKyLLEeN KAMEHTCKOW Mo3uuuM paccumTbiBaeTca 1 nyobnnkyetcs B
LLINKO3€E B MOTOKE UHAMKATMBHOM BapuaLumnoHHoi Mapxxu no nosvmumm FORTS_VM_REPL.fut_vm/fut_vm_sa B nonsx swap_rate n index_div,
COOTBETCTBEHHO.

®opMynbl U AeTaslbHOE OMUCaHe MOXHO HaliTW B cneuudrKkaLysx KOHTPaKTOB.

B cnpaBoyHVKe TopryemMbiX MHCTPYMEHTOB OAHOAHEBHbIE (hbloYepChbl MOMEeYaloTCs cneuuasbHbIM Npu3Hakom (6ut 0x4000 B none signs
Tabnuupl fut_sess_contents notoka FORTS_REFDATA_REPL).

2.2.3. ONuyunoHsbI

Ewe ogH1M TNOM NPon3BOAHbIX (PUHAHCOBbIX MHCTPYMEHTOB B ccTeMe SPECTRA sBMSOTCA ONLMOHbI. B 0TAnyve oT dhbloyepcos OnuuoH
0O3HayaeT He 0683aHHOCTb, a MPaBo Ha MOKYMKy (Npogaxy) 6a30BOro akTMea, KOTOPOEe MOXET ObITb peasin30BaHO AN HET.

Paznuualot Konn v nyT onumoHbl. ONUMOH KON (OMUMOH Ha NOKYMKY) — KOHTPAKT, NpeAoCTaBNAoWMA AepxaTento (NoKynatesto) onumvoHa
npaso KynuTb 6a30BbIli aKTUB B YKa3aHHbI CPOK B OyayLLeM No hMKCHPOBAHHOW LieHe — LieHe NCNONMHeHWs onuuoHa (cTpaik). OnuuoH nyT
(onuMoH Ha npogaxy) — KOHTPaKT, MPefoCTaBNSAWMIA AepxaTesnto (MoKynaTento) onuMoHa nNpaBo NpPogatb 6a30BbIfi aKTVB B YKa3aHHbIN
CpPOK B 6yayLiem no (hUKCMpPOBaHHOW LieHe — LeHe UCMONHEeHNs onuuoHa (CcTpalik). B kauectse 6a30BOro aktvea A/s1 OMLMOHOB MOTyT
CNYXWTb aKkTVBbl (DOHA0BOTO ¥ BA/IKOTHOMO PbIHKOB (aKLWKW, MHAEKCHI, BatoTa 1 T.N.), & Tak XXe CPOUHble IbOYEPCHbIE KOHTPAaKTI.

OnUWOHbI MOTYT 6bITb MapPXMPYEMOT0 TUNA, C YNIATON BapnaLOHHON MapXu MeXay y4acTHUKamy TOProB Ha OCHOBAHWUWN PACUYETHOW LieHbI,
onpefensiemMoil ABaxabl B TOProBYK CECCUIO, ¥ MPEMUaSIbHOTO TUMa, C ynaaTtoli npemuu NOANMCYUKY OMNUMOHA B MOMEHT COBEpLUEHUSI
caenku (B GnvxaiiLni KNMpuHr).

Mo cnocoby NCMOMHEeHUs ONUMOHbLI NOAPA3AENATCA Ha eBponelickue 1 ameprkaHckme. EBponeiickue onuyoHbl MOXHO UCMOMHUTL TOMbKO
B [leHb UCTEYEHNA CpOKa AeNCTBUA ONuMoHa (AaTy akcnupaummn). AMeprKaHcKie OnuyOHbI OT/IMHAKOTCA TEM, YTO AepXaTeslb MOXET pea-
IM30BaTb CBOE MPaBO Ha NPoAaxy/MoKynKy 6a30BOro akTvBa B /IH060 MOMEHT, He fOXUAAACH HACTYN/IEHWS AaTbl UCTEYEHNS OMNLMOHA.
OnUWOHbI MOTYT 6bITb NOCTABOYHLIMMW U pacYeTHLIMU. MOCTABOYHbIN ONLMOH NpesycMaTpyBaeT chm3nyeckyto NocTaBky. PacyeTHbIi onuuoH
He npegnonaraeT NOCTaBkW, a NpeAycMaTpuBaeT nepepacyeT NpubbINN/YOLITKOB MeXay YYacTHUKamMu B BUAE HAYUCNEHWS U CIMCAHUS
[EeHEXHbIX CpeacTB.

B HacToswwmii MomeHT B cucteme SPECTRA noafepXvBatoTcsi aMeprkaHckne MapXupyeMble NoCTaBOYHbIE OMUMOHbLI Ha hblodepchb! 1
eBponelickne npeMmasnbHble pacyeTHbIE OMLMOHbI Ha CMOT-aKTUBbI (AKLMW, MHAEKCHI, BA/IIOTY W T.N.) U hbloyepcsl.

OnuMOHbI TaKKe Kak 1 (PboUepchbl UMEOT pasHble AaTbl UCMOMHEHNs], HO B OT/IMYME OT (Db0YepCOB CYLLECTBYIOT HEAE/bHbIE OMUMUOHBI, C
UCMOMHEHNEM B cepefiuHe Gnvxaiilueii Hefenu n B BK NATHULI (ONLMOHBI HA aKLy aMeprkaHCKUX KoMNaHwid).

[N onuyoHOB B TOPrY Ha3HaYaeTCcst HeKOTOPOoe MOAMHOXECTBO CTPAliKoB, KOTOPOE JIEXUT B OKPECTHOCTM TEKYyLLEen pacyeTHOl LieHbl 6a-
30BOr0 aKkTKBa, K KOTOPOMY MPMBSA3aH OMNLMOH, MO3TOMY CMUCOK OMLMOHOB, HA3HAYEHHbIX B TOPr1, B 06LLEM cyvae Kaxablii AeHb MOXeT
6bITb pasHbIM.

MHcpopmMaLms 06 onuuoHax CoAEpXMTCA B CIefytoLmx Tabnmuax ToproBoro uHTepdelica:

» MNotok FORTS_REFDATA_REPL, Tabnuua opt_sess_contents — ocHoBHas Tabnuua. CoaepXuT CMUCOK KOHTPaKTOB, Ha3HauYeHHbIX B
TOPr1 B laHHOI TOProBOiA ceccuw.

* MNotok FORTS_REFDATA_REPL, Tabnuua opt_vch — cogepXut cnpaBoyHrK 6a30BbIX KOHTPaKTOB /181 OMNLVOHOB.
» Motok FORTS_REFDATA_REPL, Tabnuua sess_option_series — COAEPXUT CMUCOK OMNLMOHHBIX CEPUiA.

* MNotok FORTS_INFO_REPL, Tabnuua options_params — cofepxuT nHdopmatimio o6 onumoHax B hopmare, HE06X0AMMOM AJ151 3arpy3kun
ee B K/IMEeHTCKUIA MoZynb pacyeTa puckos (SpectralM).

» Motok FORTS_INFO_REPL, Tabnuua option_series_params — COAEPXUT NapaMeTpbl OMNLMOHHBIX CepPUiA.
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2.2.4. CocTaBHble UHCTPYMEHTbI (CBA3KN)

Toprosas cuctema SPECTRA noggepxunsaeT COCTaBHble MHCTPYMEHTbI — UHCTPYMEHTbI, KOTOPbIE COCTOAT U3 HECKO/IbKMX B3aMMOCBA3aH-
HbIX YacTel (aToMapHbIX UHCTPYMEHTOB), YTO NMO3BO/SET PeasiM30BbIBaTL LUMPOKO UCMOMb3yeMYy CTpaTernio TOProBv Ha pbiHKe, Koraa
Npy BbIMO/THEHUW CAENKN MO CBA3KE Y KIMEHTa NOSABMASAOTCS NO3ULMK N0 ABYM WK 6onee MHCTPyMeHTaM. B HacToALWMIA MOMEHT B BuAe
COCTaBHbIX MHCTPYMEHTOB peasin30BaHbl KasleHapHble cnpeabl Ha dboyepcbl.

CrnncoK MMEeLMXCA B CUCTEME COCTaBHbIX WHCTPYMEHTOB MOXHO NonyudTb U3  Tabnuubl fut_sess_contents noTtoka
FORTS_REFDATA_REPL, npoBepsis none multileg_type. 3anucu, co 3Ha4eHWeM 3TOro Nons He pasHbIM O, ONKCLIBAKOT COCTaBHbIE WH-
CTPYMEHTBI.

[lns nonyyeHns cocTaBHbIX YacTell MHCTPYMEHTa crefyeT nosb3oBatses Tabnuueli multileg_dict notoka FORTS_REFDATA REPL, B ko-
TOPOW AN KaXKA0r0 COCTABHOTO MHCTPYMEHTA CyLLEeCcTBYET ABe un 6onee 3anunceil, onuchiBatoLein OTAeNbHbIE YACTV TaKoro MHCTPYMEHTa
(Puc. 1). 3anucu Tabnuubl multileg_dict ceoinatotca obpatHo B fut_sess_contents, T.K. COCTaBHble YAaCTU UHCTPYMEHTOB ABNAIOTCH 00bIY-
HbIMU MHCTPYMEHTamy TOProBOi cUcTeMbI. 15 KaXA0i COCTaBHOWM YacTu Takke ykasblBaeTcs KO3(hhULMEHT, Ha KOTOPbI YMHOXaeTcst
06BbEM MCXOAHON 3asBKM A5 NonyyYeHus 06bEMa 3asiBKM N0 COCTABHOM YacTu. 3Hak 3Toro KoapdmumeHTa ykasbiBaeT Ha HanpasneHue
3asBKM N0 COCTaBNAOLLEN — MOMIOXUTE/IbLHOE 3HAYEHVE 03HAYAET, YTO COCTaBALWan GyaeT Hanpas/ieHa B Ty Xe CTOPOHY, YTO U 3asABKa
N0 COCTaBHOMY MHCTPYMEHTY, OTpULATENIbHOE — B NMPOTUBOMNOMOXHYIO CTOPOHY.

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
dh 1201 GAZPT1T3 | GAZR-23.09.10R4 1

isin_id isin_id_leg qty_ratio

1200 500 -1 M

—>{ 1200 515 1
1201 510 -1 M

—>{ 1201 515 1

Puc. 1. CocTaBHble MHCTPYMEHTbI

2.2.5. NaeHTUMKALMA NHCTPYMEHTOB
B cucteme SPECTRA MHCTPYMEHT MMEET YeTbipe naeHTugumkaropa:
1. Mone isin_id — yHMKasIbHbIA YACNOBO NAEHTUNKATOP MHCTPYMEHTA B CUCTEME.
2. Mone isin — cUMBOSIbHbI MAEHTUCHUKATOP MHCTPYMEHTA.
3. MNone short_isin — KOPOTKMiIA CUMBOJIbHBIN KO MHCTPYMEHTA 4151 UHOPMALMOHHBLIX CUCTEM.
4. Tlone name — A/IMHHOE "4Ye/I0BEKOYMTAEMOE" HaMMEHOBaHNE MHCTPYMEHTA.
Mpumep 3. dblovepc Ha nHgekc PTC ¢ ucnonHeHnem B gekaépe 2010 roga:
isin_id=
isin = RTS-12.10
short_isin = RIZ0
name = ®bloYepPCHbI KOHTPaKT Ha nHaekc PTC ¢ ncnonHennem 15 gekabpsi 2010 T.

3HaueHue isin_id — NepBuYHbIi YHUKaNbHbIA AEHTU(NKATOP UHCTPYMEHTA B cucTeme. Bo BCeX CTPYKTypax AaHHbIX, COAEPXKALLMX CChIKY
Ha UHCTPYMEHT, UCMO/b3YEeTCs UMEHHO 3TO 3HAYEHNE.

Mosne isin — OCHOBHOW CUMBOJIbHBIV KOZ KOHTpaKTa. MIMEHHO 3TOT KO YKa3blBAeTCsl B KOMaHAe Ha MOCTaHOBKY 3asiBkU. FapaHTupyeTcs
YHVKa/TbHOCTb U HEU3MEHHOCTb BO BPEMEHMW 3HAYEHWS isin.

Mone short_isin — anbTepHaTMBHbIN CUMBOSILHbIV KOO KOHTPakKTa. Bbino BBeAEHO A1 ynpoLleHns paboTbl ¢ AaHHbIMU SPECTRA MUpOBbIM
MHhOpMareHTCTBaM.
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2.2.6. IHCTPYMEHTbI C OrpaHUYeHUAMMU NO KBa/IM(hpKaLm MHBecTopa

B cootBeTcTBUE C TpeboBaHWAMU perynsatopa A1 onpefeneHHbIX MHCTPYMEHTOB paspelleHa TOPross TOMbKO KBasMOULMPOBaHHbLIM
nHBecTopam. Mog, KBannguLMPOBaHHLIM MHBECTOPOM B cucTeme SPECTRA NOHUMAETCS K/MEHT, y KOTOPOro BbICTABMEH CneunasibHbIi
npusHak "KeanmdmuyposaHHbIii tHBecTop™ (6ut 0x10000000000 B none xstatus Tabnuupl investor notoka FORTS_REFDATA_REPL). 3toT
Npu3HaK ycTaHaB/IMBaeTCA caMUM 6POKeEpPOM C NMomoLLbio cucTeMbl EPK. 3MeHeHne npusHaka NpUMEHSIETCA B CUCTEME B K/IMPUHIOBYHO
CEeCcCcuio (415 CYLLECTBYIOLMX KTMEHTOB). [IN1A HOBbIX KIMEHTOB (aKTMBaLMA 60M1BaHKMN) NPU3HaK NPUMEHSIETCS B OH-NaiHe.

Y MHCTPYMEHTOB C OrpaHNYeHnaMmN Mo Keanmukaumm HBecTopa BbICTaBASETCA Npu3Hak "[ns kBaMyLypoBaHHbIX MHBECTOPOB". Mpu-
3HaK ycTaHaBnuBaeTcs Ha ypoBHe ®EBK (6ut 0x8 B mone signs Tabnuupl fut_vcb notoka FORTS_REFDATA_REPL) n geiicTByeT Ha Bce
VNHCTPYMEHTbI 3T0ro ®BK. 3TMMM MHCTPYMEHTaMMN MOXET TOProBaTb TObKO KBaIM(hULMPOBaHHBIV MHBECTOP, NPW NOMbITKE BbICTABUTL 3a-
ABKY MO TakOMy UHCTPYMEHTY, KNeHTOM 6e3 npu3Haka "KeasimdvuypoBaHHbIi MHBECTOPR", 3asiBKa aBTOMaTUYECKN OTBEPraeTcst CUCTEMOi
C KOAOM OLMGKM "4227 - Jlo/mkeH 6bITb NPU3HaK KBaIMULIYPOBAHHOIO MHBECTOPA A/151 COBEPLLEHUS CAEMKN".

Oco6eHHOCTU NOAAEPKKN MHCTPYMEHTOB C OrpaHUYeHnsMy No Keanudmkauum nHeecTopa:

» 3anpeLleH nepeHoc nosuumm kmeHTa (komaHga TransferClientPosition ) N0 MHCTPYMEHTY C OrpaHNYeHUsIMK MO KBaNIMUKaLum nHee-
cTopa K K/IMEHTY, Y KOTOPOrO HET NpU3Haka KBa/IMMLMPOBAHHOMO UHBECTOPA.

* B cnyyae Heo6Xo4MMOCTYN CHATUA C KMEeHTa NpUsHaka "KeannguumpoBaHHbIli MHBECTOP" Y HA/IMYUS Y HETO HA TOT MOMEHT NO3ULMK NOo
VHCTPYMEHTY C OrpaHMYeHrsIMM MO KBa/IMhUKALIMM UHBECTOPA, NPEeAMnonaraeTcs creayowuii anroputm aeiicTauii:

o Bpokep CTaBWT 3anpeT Ha OTKPbITWE NO3ULUIA MO MHCTPYMEHTY

o bpokep yBefOM/IAET KNIMEHTa 1 faeT BPEMS HA CaMOCTOATE/NIbHOE 3aKpbIThe No3nLmn

[e]

Mpv HeobxoaumocTy Bpokep co CBOEro 0TMHa 1 OT UMEHW K/IMEHTa NOAAET 3asBKM Ha 3aKpbITUe NO3ULWiA

o Bpokep cHYMaeT npusHak "KBanmgumuypoBaHHbIii MHBECTOP" € kKMeHTa (NpumeHsieTcs B BK)

2.3. ToproBble onepauuu

2.3.1. 3aABKU — 06LLUME BO3MOXHOCTU

3asBKa - 370 NpKKa3 y4acTHUKa TOProB B TOProBYO CUCTEMY Ha COBEPLUEHUE CAEMKM MOKYNKWA UK NPOLAXM MHCTPYMEHTA MO onpesenéHHol
LeHe. 3asiBKa MOXET ObITb aApecHoi nnn 6esagpecHoi.

BesafpecHble 3as1BKM - 3TO 06bIYHbIV BUA, 3a51BOK, KOTOPbIE BCTAOT B O4ePESb U BUAHbI BCEM M0/1b30BaTENSIM, OHU 0653aTe/IbHO YHacTBYHOT
B ayKLVOHE 1 CBOASATCA CO BCTPEYHbIMU 3asBKaMu. ECn y 3asiBKM €CTb KOHTPNPELI0XEHNE C LIEHOM NyyLleid Wy paBHON LeHe 3asBKu,
TO Takvie 3asiBKv CBOAATCS B CAE/KY C LEHOIN paBHOW LieHe 3asBKM B KOHTPMPEATOXEHNN. YacTb 3asBkM, KOTOpasi He CBefach B CAesKy
0CTaeTCs B BUAE 3as1BKW, C MEHBLUUM KOIMYECTBOM MHCTPYMEHTA.

3asBku 6bIBalOT KOTMpoBOUHbIe (Day), BcTpeuHble (Immediate-or-Cancel), 3asBku Fill-or-Kill u 3asBku Book-or-Cancel. KoTupoBouHas 3a-
aBka (Day) ocTaeTcsa B o4epefn He3aBNCMMO OT TOro, CBeflach /M OHa YacTUYHO, WY He cBenack coBceM. BeTpeuHas 3asska (I0C), ecnn
OHa He CBenach B CAENKY, yAaaeTca U3 cucteMbl NOC/e NPoBeAeHNS aykumoHa. MNpu 4yacTUYHOM CBefleHUM BCTPEYHO 3aBKV, HECBEEH-
Has ee yacTb Takxe yaanserca. 3asasku Fill-or-Kill (FOK) - 310 BCTpeuHble 3asBKuU, KOTOpble npeanosnaraloT TONbKO NMOSIHOe UCNOSTHEHVe
(cBepeHue B caenky). 3asiBka Book-or-Cancel (BOC) - 370 pa3HOBMAHOCTb KOTUPOBOYHOM 3asiBKU, KOTOpas Npu BbICTaBAeHUN NGO Lieun-
KOM BCTaET B CTakaH, SIM60 OTK/IOHAETCS CUCTEMONA. Takas 3asBka MOXET 6bITb TOIbKO NACCUBHOW CTOPOHOM B caenke (Maker).

C TOYUKM 3pEeHNA BPEMEHW XMN3HW 3asBKV NOAPA3AEeNsoTca Ha 06blUHbIE 1 MHOToAHEBHble (Good-till-Date). Y 06bl4HbIX 3asBOK Aarta ucrte-
YeHUs 3a8BKM He 3a4aHa, Takve 3asBkU (HEMCMOMHEHHbIE) "XUBYT" A0 KOHLA TeKyLLeli TOproBoi ceccun. [ns MHOTOLHEBHbIX 3asBOK yKa-
3bIBAETCA farta UcTeveHuns (guanasoH Aar - [0 roga). Takue 3asBK1 aBTOMATUYECKN NEPEBLICTAB/IATCA B C/EAYIOLLYI0 TOPrOBY CECCUIO,
nosiy4yasi npy 3TOM HOBbIVi HOMEP U1 CCbISIKY Ha HOMEpP camoii NepBoVi BbICTABIEHHON 3aaBkW. MNpu nepeBbICTaBIeHUN AeNaloTCA NPOBEepKU
Ha Ha/IMune NHCTPYMEHTa, KNNeHTa, JOCTaTOMHOCTY CPefCTB. 3asaBku C UCTEKLUE AaToi aBTOMATUYECK CHUMAIOTCSA Nnoc/ie 3aBepLueHust
TOProBoii ceccum.

[na Hyxg pa3paboTyurKoB B 3as8BKax NPefycMOTPeHb! ABa AONOMHWUTENbHbIX arpubyTa:

* none comment - Ctpoka B 20 cumMBONOB. [Monie He JO/MKHO cofepxaTb yrnpasnstowmx cumsonos (0x00-0x1F n Ox7F) n none [omMKHO
KOHBepTMpoBaTtbes U3 cpl251 B utf-8.

* none ext_id - YeTbipexbaiiToBoe 4ncno, Kyaa npeanonaraerca BCTaBNAaTb MAeHTUUKATOP 3a8BKV B NO/Ib30BATE/IbCKON CUCTEME.
MpumeyaHune: YHUKaNIbHOCTb 3HA4YEHWI [OMOSTHATENbHBLIX aTPUBYTOB 3asiBKM TOProeoii cuctemoii SPECTRA He aHa/imsumpyeTcs.
MHdhopmaums o 3asiBkax cogepxuTtcsa B Tabnuuax orders_log notokoB FORTS_TRADE_REPL n FORTS_ORDLOG_REPL.

Tabnuua orders_log - 370 UCTOPMS M3MEHEHUId 3asBOK, Ha Kaxoe M3MeHeHue 3asBku Aobasnserca oTaenbHas 3anucb. B Tabnuue
orders_log notoka FORTS_TRADE_REPL cogepxutcs nHgopmaums To/bKo no "cBomM" 3asiBkaM. og cBoMMM 3asBKaMu 34eCb NoHUMa-

eTCcA:

. p,l'lﬂ NOrnHa KnineHTa - 3TO 3aABKW TOJ/IbKO 3TOr0 K/IneHTa.
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» [ns noruHa B® nnm PO - 310 Bce 3as1BKM KIMEHTOB 3TON B® unn PO.
[JlaHHble Mo CBOMM 3asBKaM packpbIBalOTCA MOSHOCTbIO, BK/OYAs CnyXebHble 1 Nonb30oBaTeNbCKue nossl.

Mpwv XxenaHuu Nonb3oBaTelb MOXET NoAnucaTbcs Ha nonyyeHne Tabnuupl orders_log notoka FORTS_ORDLOG_REPL, B aTOM criyuae oH
6yfeT nonyyaTb BCO UCTOPUIO UBMEHEHUIA MO BCEM 3asiBKaM B CCTEME B aHOHUMHOM BUAE.

Bo3MOXHbI cieflyloLime onepaumn Hag 3asBkamu:

» [o6aBneHune 3asBKM.

* YpnaneHue 3asBku (No kogy 3asBku B cucteme SPECTRA).

» NMepepsuxka 3asskn (onepaunsa MoveOrder). Mepeaguxka 3asBKA peasiM3oBaHa kak napa onepauuii - yaasieHue ctapoi 3asBkv 1 fo-
6aBneHvie HOBOW 3asBKU (C HOBbIM HOMepOM). COOTBETCTBEHHO NO/b30BATE/0 B OTBETHOM CO06LLEHWN Ha onepauuio MoveOrder Bcerga
BO3BpaLLaeTcs Homep HoBoOI 3asBku. Onepauun MoveOrder B Tabnuue orders_log Bcerga COOTBETCTBYET Kak MUHUMYM fBE 3anucy -
yaaneHvie n fobasneHve.
OpHoit onepauyeil MoveOrder MOXHO OAHOBPEMEHHO NepeABVHYTh [ABe 3asBku (MONE3HO A/19 MapKeT-MelikepoB), 4151 3TOr0 B MeTofe
MoveOrder npegycmoTpeH Habop napameTtpos (order_id1, order_id2) ans asyx 3asBok. [1py aTOM cam MeToA ABNSETCA YHUBEPCA/IbHbIM
- €C/n [BUraeTcsl ogHa 3asBka, 3ano/HATCA napamMeTpbl TONbKO Ans order_idl.

» MaccoBoe yganeHne cBoVX 3asBOK N0 3afaHHbIM Nosib3oBaTesieM ycoBusaM. B kauecTBe ycnoBuii MOryT 6biTb 3a4aHbl:
o HanpaBneHwve onepauum - NOKynka, Nnpoaaxa.

o Tun 3asBku - agpecHasi, 6esagpecHas.

o Kog knvneHTa.

[e]

Kog, 6a30BOro akTuBa.

[e]

ext_id - naeHTngnkaTop 3asBkM B N0/Ib30BATE/IbLCKON cucTeme.

[e]

Kog MHCTpymeHTa.

o 'pynna MHCTPYMEHTOB - (hbloYepChbl, ONLMOHbI, COCTABHbIE MHCTPYMEHTbI.

2.3.2. AapecHble 3asBKU

AfpecHas 3asBKa - 3TO 3asBKa, afpecoBaHHass KOHKPETHOMY Monb3osaTento. 1o cpaBHeEHUIO C 663a1ﬂ|peCHbIMI/I 3TN 3aABKU UMEKT HEKOTO-
pble OrpaHn4YeHna B BOSMOXHOCTU ynpaB/ieHUA 3asaBKaMn 1 B Bbl60pe KOHTpareHTa:

* BbICTaB/eHVe aipecHoii 3asiBK BO3MOXHO TOJIbKO OT JIorMHa 6pokepckoii orpMbl. Mpu BbICTaBNEHUM afpecHoii 3asiBKU B KauecTBe
KOHTpareHTa MOXHO yKasaTb TO/IbKO GPOKEPCKYto hupmy.

 [ns onpeneneHus KoHTpareHTa B 3asiBKe ykasbiBaeTcsi kog PTC koMnaHum-KoHTpareHTa (none broker_to). He Bce 6pokepckue thupMbl
VIMEIOT TaKoi Kof, COOTBETCTBEHHO, 3TVM (DVPMaM Heslb3s BbICTABUTb afpeCHYH 3asiBKy.

» [ins agpecHbix 3asiBOK HEBO3MOXHa onepaumst MoveOrder. MOXHO TO/TbKO BPYYHYH YAA/IUTb U BbICTABUTb HOBYH 3a51BKY.
* B agpecHbixX 3asiBKax HeMb3s yKasblBaTb AaTy UCTEYEHUS 3asBKU, T.€. OHW HE MOTYT 6biTb MHOrOAHEBHbIMM (GTD).

* AfpecHble 3asiBKM CBOAATCA B CAEMKY NPV YCI0BUM TOYHOTO COBNAAEHNS B HUX 3HaYeHus nons match_ref (cm. onucaxune nons B pasgene
MeTtog AddOrder - lo6aBneHne 3asBOK ). BO3MOXHO YacTUYHOE cBeAeHME afipeCHbIX 3asBOK.

2.3.2.1. AgpecHbIii peXum ¢ M3TUYMHIOM NO YHUKaJILHOMY Koay

B AaHHOM pexuMe yyacTHUKWM BbICTABNAT afpecHble 3asiBKM ¢ 06s13aTesibHbIM 3anosiHeHnem nons match_ref n ykasanuem B none
broker_to koga HKL, (kog dmpmbl ¢ donarom dealer.status 0x10000 — HKLL). B none match_ref 3agaetcsa yHukaibHas nocnefoBaTe/ibHOCTb
CUMBO/10B, O KOTOPOW CTOPOHbI CAE/KN OTAE/bHO (BHE TOProBOI CUCTEMbI) AOTOBAPUBAIOTCSA, UTO OHA GyAET UCMOb30BaTLCS B UX 3asiBKaX.
CBefieHVe 3a51BOK B CAE/IKM OCYLLLECTB/ISIETCA MO COBNaAeHUto 3HaueHuii nonst match_ref B 3asiBkax. CoBnageHvie 3HaueHusi nons match_ref
ABNAETCS NOATBEPXAEHNEM COIMlacks KOHTPAreHTOB Ha COBEpPLUEHME CAENKM Ha YCIOBUSAX, YKa3aHHbIX B caenke. B pexume "AgpecHsbiii
PEXMM C M3TUYMHIOM MO YHUKANIbHOMY KOAY" KOHTPAreHT CKPbIT Ha BCEX 3Tanax 3ak/toueHns 1 06paboTKu CAENKM (3asiBKa, MATUMHI, CAENKA,
OTYeTbl).

B ocTtasibHom ajpecHble 3aABKM B TaKOM peXnme TOProB MMET Te Xe OrpaHn4yeHus, 4to u 06blYHbIE afpecHble 3aABKW. ﬂl’lﬂ oTn4na

TaKMx 3asiBOK OT 0ObIYHbIX aApPECHbIX Y HUX B AOMNOMHeHUe K npu3Haky Address (0x4000000) BeicTaBnsietcs donar NegotiatedMatchByRef
(0x80000000).

2.3.3. Coenku

Caoenkv B TOpI’OBOVI CNCTeMe 3aK/varTCA nocsie NoCTaHOBKKU 3asBOK B C/iyyae, eCcsii LeHa B 3adBke O4HOro HanpaB/ieHUA Mo UHCTRPYMEHTY
YAOBMETBOPAET LEeHe 3asBKN OAPYroro Hanpas/ieHUA Nno TOMY XXe UHCTPYMEHTY. LleHOVI COENKN CHNTaeTCA LeHa 3asBKU, BbICTaB/IEHHOWA
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paHbLue. CAenku 6bIBAIOT aApecHble 1 6e3aapecHble. MHorve atpubyTbl CAE/0K 3KBUBA/IEHTHbI aTpUByTam 3asiBoK. CAeNKu He U3MEHSIIoTCS
1 HE YAANSIOTCS U3 CUCTEMbI.

MHhopmaLmsi o cobCcTBEHHbIX caenkax cogepxntcs B Tabnuuax user_deal n user_multileg_deal notoka FORTS_TRADE_REPL. [laHHble
B Tabnmuax npefcrasneHbl B OTOUILTPOBAHHOM BUAE: MO/b30BaTeNlb BUAUT NPUBATHYIO MH(DOPMALMIO TOMBLKO MO CBOEI YacTu caenku
(nokynatensi unv npogasua). Ecnv nonb3oBatenem siensietca 6@ nnn PO 1 caenka coBeplueHa ee KmeHTaMu, To Nosib3oBatesib BUAUT
npuBaTHY0 MHPOpPMaLMo No 06enM YacTam caenku. MHopmaums 060 Bcex caeskax B CUCTEMe pasfaeTcs BCEM MNo/b30BaTessiM B Ta-
6nvuax deal n multileg_deal notoka FORTS_DEALS_REPL. [laHHble B Tabnuuax npeacrassieHbl B aHOHUMHOM BUAE.

MOMUMO YMCTO TOPrOBbIX CAENOK B TabNMLax CAeOK CoAepXaTcs AONOMHNUTENbHbIE 3an1cK, KOTOpbIE B OPUAMYECKOM CMbIC/e caenkamu
He ABNAKTCA, HO OTpaXarT HEKOTOPbIe onepaunn B CUCTeMe, MEHAKOLLIME NO3NLUK yHaCTHUKA. ﬂ'aHHbIe CAEeNKN Ha3blBakOTCA TEXHUYECKMMMW.
OTNNYMTbL TOProBble CAEMKM OT TEXHUYECKMX MOXHO MO 3HaUYeHMWIo noneii xstatus_sell n xstatus_buy Tabnuy user_deal n user_multileg_deal
notoka FORTS_TRADE_REPL unv no npusHaky nosystem B Tabnuuax deal n multileg_deal notoka FORTS_DEALS_REPL (nogpo6Hee
- CM. pasgen Mpu3Haku, BbiCTaBNsiEMbIE Y 3a5BOK U CAENOK).

2.3.4. Kpocc-cgenku

Kpocc-caenka - caenka Ha OCHOBaHUM 3asiBOK, NMOAAHHbLIX C O4HOTO U TOTO Xe K/IMEHTCKOro pasaena, 6o NoAaHHbIX C PasHbIX pasnenos
C 0fiMHaKoBbIM VIHH. M0 yMON4YaHWio CoBepLUeHMe KPOCC-CAENOK 3anpeLLeHo, 3asBKa, HaTKHYBLLAsIC Ha KPOCC-CAESKY, OTK/IOHSIeTcs CU-
cTemoii. lonyckaeTcsi B MHAVBUAYaNbHOM MOpPsiAKe paspeLleHue Kpocc-CAeNoK A1 aApecHbIX 3asBoK. Takke B CUCTEME NpefycMoTpeHa
BO3MOXHOCTb, UTO6bI NPY KPOCC-CAE/KE BMECTO OTK/IOHEHWsi BHOBb NOCTYNMBLLEN 3asBKM (OHA e aKTUBHAs), CHAMaiach NaccuBHas 3a-
sIBKa, HA KOTOPY!O OHa HATKHY/aCh.

[ns onpeneneHus norukn 06paboTky Kpocc-CAENOK B CUCTEME NPeAyCMOTPeHO ABa dnara:

» "PaspelmTb Kpocc-caenkn" - PaspeluaeT Kpocc-CAENKN ANA afpecHbIX 3asiBOK. UTobbl Kpocc-caenka npowsia AaHHblin donar fo/mKeH
6bITb BbICTaBNEH Y 060MX CTOPOH cAenkn. B 6e3aapecHOM pexume COBEpLLEHME KPOCC-CAEN0K 3anpeLleHo Beerga.

* "CHATb NaccyBHYIO 3asBKY Npy Kpocc-caenke” - PaspeLuaeT npu Kpocc-CAe/Ke BMECTO OTK/TIOHEHWSI BHOBb MOCTYNWBLLET (OHa e aKTUB-
Hasl) 3as1BKM CHMMATb MACCUBHY0, HA KOTOPYIO OHA HaTKHynacb. CHATWE NacCBHON 3as1BKM NoApasyMeBaeT NPOLOKEHNE CBEAEHNS
aKTVBHOM 3as1BKM B paMKax TpaH3akuun. Ecnu B npoLecce cBeAeHNs TpaH3aKLUuUs He MOXET 3aBEPLUNTLCS YCMELHO, TO CHATbIE NacCuB-
Hble 3asiBKY BOCCTaHaB/MBAIOTCS.

YKazaHHble oiarn BbICTaBAAOTCA HA YPOBHE CEMU3HAYHOIO K/IMEHTCKOrO pasfena Ha OCHOBaHWUW 3asiBNIEHNsT yYacTHUKA. BbicTaBfieHHble
dhnaru TpaHC/IMPYOTCSA B LWKO3€ B None xstatus Tabnmupl investor notoka FORTS_REFDATA_REPL.

Hwxe B Tabnue npveefeHb! CLeHapuy NoBeAeHNs 6e3aapecHblX 3a8BOK, NPUBOAALLNX K KPOCC-CAeKaM, A1 pasINyHbIX TUMOB 3aABOK
1 3Ha4YeHuin chnara "CHSATb NacCcyBHYH 3asiBKY NpY Kpocc-caesnke':

Tun akTuB- @dnar y K/IMeHTCKo- CueHapuu
HOIA 3asiBKU ro pasgena - aBTopa
NaccuBHOI 3asiBKU

KoTupoBouHas 3asB- | "CHATb NaccuBHyto 3asBky | [laccuBHas: OctaeTcs B CTakaHe.
ka (Day) npw kpocc-caenke"=HET | AKTuBHas: B npouecce cBefeHnsa 4oX0AUT [0 3asABKu C TakuM xe NHH, 3atem otkarbl-
BaeTcsA 06paTHO No BCEM MpeABapuTENIbHO CBEeHHbIM 3asiBKaM.

"CHATb NaccuBHY10 3asBKy | MaccuBHas: CHUmaetcs.

npu kpocc-caenke"=flA | AKTuBHasA: B npouecce cBefeHns AOXOAUT A0 NacCUBHOM ¢ TeM xe VIHH, nhuummnpyet
CHATME NacCMBHOW, NPOAOKAET CBeleHNe fasiee B CTakaHe UM OCTAeTCs Kak KoTUpo-
BOYHAsA B CTakaHe.

Ecnu ganee B TpaH3akLMy CBEAEHNE aKTUBHOM 3aABKM HE MOXET 3aBEPLUMTHLCS yCneLw-
HO (Hanpumep, NO NPUYMHE BCTPEYU C eLle OAHOI KPOCCOBOW 3asiBKOI, N0 KOTOPOWA HET
paspeLLeHns CHUMaTb ee), TO BCe 3asBKK1, BK/IOYAA KPOCCOBYIO NAacCUBHYHO, BOCCTaHa-

B/IMBAIOTCA.
BcTpeuHas 3asBka |"CHATb naccuBHyto 3asBKy | MaccuBHas: OCTaeTcs B CTakaHe.
(I0C) npu kpocc-caenke"=HET | AKTUBHasA: B npoLiecce cBefeHNs JOXOANUT [0 3asBKM C Takum e NHH, 3atem ocTtaTok
CHMUMaeTcH.

"CHATb NaccuBHY10 3asBKy | MaccuBHasn: CHMMaETCA TOMILKO B TOM C/lyyae, eC/in akKTMBHAasi MOXET CBECTUCh XOTs
npm kpocc-caenke"=AA | 6bl 0AMH pa3 co cnepytolleii B o4epean nocse KpoccoBOM.

AKTUBHas: B pamkax ofHOIi TpaH3aKLmmM fOXOAUT A0 NaccuBHOM ¢ TeM xe VHH, uHu-
LMupyeT npeasapuTesibHoe CHATWE NacCUBHOMN, 3aTeM NPOAO/KaeT CBefeHne co cie-
OyoLWwmnmn 3asiBKaMmn B o4epean U3 ctakaHa.

Ecnv nocne cHATUS NacCUBHON, B pamMkKax ,D,aHHOVI TPaH3akumn, He NPon30LL/10 HX O4HO-
ro cBefeHusd, To OCTaTtokK akTnBHO IOC cHMMaeTCcs, a NnaccMBHas BOCCTaHaB/IMBAETCS.

3asska  Fill-or-Kill | "CHsATb naccusHyto 3asnBky | [laccuBHan: OcTaeTcs B CTakaHe.
(FOK) npu kpocc-caenke"=HET | AKTUBHaA: B npoLiecce cBefeHNs AOXOANT A0 3asBKM C TaknMm xe VIHH, 3aTtem otkarhbl-
BaeTCs 06paTHO NoO BCEM NpeABapuTe/IbHO CBEAEHHbIM 3asiBKaMm.

"CHsATb NaccuBHyto 3asBky | [laccuBHana: CHUMAETCA TO/IbKO B TOM C/lyvae ecsiv akTUBHas MOXET CBECTUCH MOJHO-
npw Kkpocc-caenke"=AA CTbiO.

AKTUBHas: B paMkax o0fHOW TpaH3aKLum OX0ANT A0 NacCcuBHOM ¢ TeM xe VIHH, nHnum-
npyeT npeABapuTenbHOE CHATUE NAacCUBHOM, NPOAO/IKAET CBeAEHME Aasee B CTakaHe.
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Twvn akTuB- dnar y KIMeHTCKO- CueHapun
HOWi 3aABKM ro pasgena - asTopa
naccuBHOI1 3asiBKU

Ecnu nonHblii 06bEM He COGpaH No akTMBHON, TO BCe NpeABapuTelbHO CBefEeHHbIE U
CHSITbIE MACCUBHbIE 3asIBKW BOCCTAHAB/IMBAIOTCS 06PATHO B CTakaH.

[lna agpecHbIX 3a8BOK /l0rMKa 06paboTku cuTyaumin ¢ Kpocc-caesnkamm aHanormuHa. Ecnm kpocc-caenku He paspelueHbl (HET npu3Haka
"PaspelunTb Kpocc-caenkn" y Koro-nnbo n3 KOHTpareHToB), TO B 3aBMCMMOCTM OT 3HaYeHMs npu3Haka "CHATb NacCBHYIO 3as1BKY MPW KPOCC-
caenke" y KoHTpareHTa - aBTopa naccuBHol 3aaskun (HET/[JA), OTKNOHAETCS akTMBHas 3asiBka B0 CHUMAETCS NaccuBHas.

B cnyyae CMHTETMYECKOro MaTuuHra, Aga CTakaHa C 3asBKkaMn aHaIM3npyrTCA HE3aBUCKMO — T.e. MOTYT ObITb CHATbI Kak OAHa Tak 1 fBe
naccuBHble 3asBku. Ecnn ons oberx naccuBHbIX 3as1BOK CHATUE He paspelueHo ("CHATb NaccuBHYHO 3a8BKy npu kpocc-caenke"=HET), To
OTK/TOHSIETCA aKTUBHAA 3asBKa, MHa4Ye CHUMAaIOTCA (He3aBKCYMO) NacCMBHbIE 3aBKW, A1 KOTOPbIX CHATKE paspeLueHo ("CHATb NacCUBHYIO
3asBKy npu Kpocc-caenke'=AA).

Y CHATbIX NACCUBHBIX KPOCC-3asBOK B Mo/1e Xstatus BbiCTaBASAETCS OT/IMUMTENbHbIN Npu3Hak DueToCrossCancel (0x2000).
2.3.5. OCOGEHHOCT!N TOProB/N CBA3KaMu

Toprosas cuctema SPECTRA noazepxvBaeT coCTaBHble MHCTPYMEHTbI (CBSA3KW) - MHCTPYMEHTbI, KOTOpble COCTOAT U3 HECKOJIbKUX B3au-
MOCBSA3aHHbIX YacTel (aToOMapHbIX MHCTPYMEHTOB), YTO NO3BONSET peasiM30BbIBaTb LUMPOKO NCNO/b3yeMyto CTPaTErnio TOProBv Ha PbIHKe,
KOrga npu BbINO/IHEHUW CAESKM MO CBSA3KE Y KAMEHTa NOABASAIOTCSA NO3ULMK NO ABYM WK 60/iee MHCTPyMeHTaM. B HacToALwuii MOMEHT B
BU/E COCTaBHbIX MHCTPYMEHTOB peasin30oBaHbl KasleH4apHble crpefbl Ha qoblovepcsl.

OCHOBHble 0COH6EHHOCTUN TOProB/IN CBA3KaMU:
 [NopafoK COPTUPOBKM LiEH B CTakaHax MOXET ObITb pasnnyHbIM (MPSAMOIA Uy obpaTHbIi).

* [pu BbICTaBNEHUM 38ABKM MO CBA3KE Y KNMEHTa BO3HUKAIOT obs3atenbcTBa no ABYM nnn 6onee aroMapHbIM MHCTPYMEHTaMm, cnefosa-
TE€/IbHO, pacyeT obecneuyeHus nog Takyr nosnumo 6y,u,eT nponsBognTbLCA COOTBETCTBYHOLLMM o6pa30M.

 [1nsl cBA30OK HEBO3MOXHA ONepaLms NepesBKKA 3asiBOK.

2.3.6. AlicGepr-3asaBKu

Alicbepr-3asiBka - 3T0 pa3HOBUAHOCTb KOTMPOBOYHOI 3as1BKU, Y KOTOPOIA onpeeneHHas YacTb 06beMa CKpbITa OT pbiHKA (T.e. B CTaKaHe),
UTO6bI MUHUMMW3MPOBATL BUSHWE HA PbIHOYHYHO LIEHY KPYMHBIX OTHOCUTENIbHO pbIHKA 3as1BOK. Alic6epr-3asiBku NOSIBASIOTCSA B CTakaHe
nopuusimm (BUAMMAas yacTb). Korga Buayumas 4acTb 3asiBKM NOSIHOCTbIO CBOAUTCS B CAE/KW, TOrAa "BCM/bIBAeT" ouepeaHas nopuus. Tak
MOXET MOBTOPSTLCS 0 TEX MOp, NOKa BCS CKpbITas YacTb 3asiBKY He ByAeT ucuepnaHa.

OCHOBHbIE 0COGEHHOCTY alic6epr-3asBok:

* Alicbepr-3asBKku MOTyT ObITb TO/IbKO 6e3aapecHbiMU. C TOUKU 3pEHNS BPEMEHW XU3HW aiic6epr-3asBku MOTyT 6bITb 0ObIYHBIMW U MHOTO-
[HeBHbIMK. [0 TNam aiicoepr-3asBku AeNaTcs Ha KOTMPoBOYHble (Day) 1 3aaBku Book-or-Cancel.

* Mpw go6aBneHun aricbepr-3asBky B Heli 4ONOMHATENBHO YKa3biBaOTCA NapaMeTpbl 4/15 pacyeTa pasmepa BCrsblBaroLeii YacTu. Bennbl-
BaKLLas YacTb COCTOUT M3 MOCTOSIHHOM cocTasnstowein (disclose_const_amount) 1 ciyyaliHbiM 06pa3oM pacCcUnTbiBAEMO HaJ6aBKu.
3HauveHne HagbaBkM - 3TO C/iyyaliHasi BeNiyHa C paBHOMEpPHbLIM pacnpegeneHnemM m3 gnanasoHa [-Round(disclose_const_amount *
variance_amount/100, 0); Round(disclose_const_amount * variance_amount/100, 0)], rae variance_amount - amniMTyAa OTK/IOHEHWS
0T 06bema NoCcTOsHHOI YacT. COOTBETCTBEHHO, NpKU f06aBNeHNM alicoepr-3asiBky B Heli ykasblBaloTCs ABa napamerpa:

o disclose_const_amount - 06bem NOCTOSHHOI BCM/ibiBaKoLLE YacTu. [JaHHblii napameTp He MOXeT ObiTb 60/bLie 06bema Bcero aiic-
6epra, N MeHbLLE HEKOTO MUHUMAaSIbHOTO 3HAYEHWs1, ONpeaAensiemMoro B 3aBUCMMOCTM OT 6a30BOr0 akTyBa U TuMna MHCTPYMeHTa (3Have-
HMSA NyG/IVKYHOTCS Ha caiite 6rpxu).

o variance_amount - BefIMYMHA C/y4aiiHOro oTKNIoHeHUs 06bema BCM/biBaloLLeli YacTu aiicbepr-3asiBku (ONUMOHA/LHO). 3HaYeHVe na-
pamMeTpa Takxe OrpaHU4YeHO CHU3Y HysleM, CBEpPXY - YAC/IOM, Ny6rKyeMbIM Ha caiiTe. o yMonyaHuio napaMmeTp He 3a4aH.

Bce yka3blBaeMble napameTpbl MOryT NPUHUMATb TOMBKO Liefible Y NONOXUTENbHbI 3HAYEHNS.
» lapaHTuiiHoe o6ecneuyeHne npu fobasneHnn 3asBkN 610KMpyeTCs Noj BeCb 06beM anicbepr-3asBki.
* Tpy N3MEHEHUMN BbICTAB/IEHHO alicbepr-3asaBky MEHATLCA MOXET TO/bKO LieHa, 06beM He JOCTyNeH A1 U3MEHEHUS.
* Tpy yganeHum nnm nsmMeHeHUn aincbepr-3asBku yaanseTcst UM MeEHAETCs BCs alicGepr-3asBka Lie/IMKOM, BK/OYast BUAUMYHO YacTb.

* B Tabnuuax cBoux 3a8BOK 1 CAENOK aincbepr-3asBku U CAENKU NO HUM B NONSX xstatus u xstatus_sell / xstatus_buy nomevatoTcsa cneum-
abHbIM Npu3HakoMm "lceberg” (0x800000000000).

2.3.6.1. Aiic6epr-3asBK1 B MHPOPMALMOHHbIX MOTOKaX CUCTEMbI
Alicbepr obpasyeT ABa NpeAcTaBfeHns 3asBKu: Ny6/IMYHOE - 3TO BUAMMAs YacTb aiicbepr-3asiBki, 1 NpMBaTHOE - BCS ailcbepr-3asiBka
Lie/IMKOM, BK/toYas BUAMMYH YacTb. COOTBETCTBEHHO, B Tab/MLax CBOMX 3asiBOK W CAEM0K NPeAycMOTpeHbI ABa Habopa noneli (ID 3asBku,

KO/INYECTBO B Onepawumun, OCTaTtok, AelicTBre 1 Aap.):

1. My6nnuHble faHHble TPAHC/IMPYHOTCA B NONSX ¢ npedmkcom “public_":
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» Tabnuupl orders_log n multileg_orders_log:
o public_order_id - Homep Buanmolii yactu aiicbepr-3asBku.
o public_amount - KonnuecTBo KOHTPaKTOB B OMepaLymn ¢ BUAMMON YacTbio alicbepr-3asBKu.
o public_amount_rest - OcTaBLUeecs KOIMYECTBO KOHTPAKTOB B BUAMMOL YacTu aiicbepr-3asBKu.
o public_action - [leiicTBue ¢ BUAMMOI YacTbto aiicbepr-3asBKu.

» Tabnuupl user_deal n user_multileg_deal:
o public_order_id_buy - Homep Bugumoii yactv alicbepr-3asBku nokynatens.
o public_order_id_sell - Homep Bragumoii Yactu aiicbepr-3asBku npogasLia.

2. NpviBaTHble AaHHble TPAHC/IMPYIOTCA B NONSAX € NpedmKcom "private_":

« Tabnuupbl orders_log n multileg_orders_log:
o private_order_id - aeHTUUKALMOHHLIN HOMEpP BCeli aiicbepr-3asBKu.
o private_amount - KonnyecTso KOHTPaKTOB B OMepaLmu co Beeli alicbepr-3asBKoii.
o private_amount_rest - OcTaBLUeecs KoNM4yecTBO KOHTPAKTOB BO BCeil alicGepr-3asBke.
o private_action - [leiicTBue B OTHOLLEHWM BCeli alicbepr-3asaBKu.

* Tabnuubl user_deal n user_multileg_deal:
o private_order_id_buy - aeHTndmkaTop Bcelt aiicbepr-3asBku nokynarens.
o private_order_id_sell - aeHTudpnkaTop BCeii aicbepr-3asBku npogasLa.

Hwxe npvBedeH npumep 3anucy B NOTOKE BbICTAB/IEHUS U MaTumHra avicbepr-3asskm ¢ amount=1000 v BugmMmoli yacTtblo, pasHoi 100
(6e3 chunbTpaumn):

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 (2019-01-11f 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 (2019-01-11f 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

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

105 49 51 2 312 (2019-01-11f 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 (2019-01-11f 1 |ODO01123 101 751 0 0 Cancel Iceberg
17:00:58
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MosicHeHus K Tabnuue:

* KnneHt ODO01123 BbicTaBnseT alicbepr-zasBky o6bemom 1000 u Bugumoli uvacTeto 100. B cuctemy pob6asnsietcs 3asiB-
ka (private_action=1) c naeHTucbmkaTopom private_order_id=101, o6bemom alicbepra private_amount=1000 » BWAUMOI YacTblo
public_amount=100.

« [anee kneHTbl PJ99888 1 FS01020 nocnefoBartenbHO 06aBAS0T B CUCTEMY CBOM 00bIYHbIE 3a5BKM, MpyUYeM 3asBka kmeHTa FS01020
- 3TO 3as1BKa BCTPEYHOr0 Hanpas/ieHUs, y0BETBOPSIOLLAsA MO LeHe ABYM MpeablayLLuM 3asBKaM.

« [NponcxoanT cBedeHne BUAMMON YacTu avicbepra (private_action=2) ¢ 3asBKOIl BCTPeYHOro HanpaefneHus knaveHTa FS01020, pasvep
ocTaBLuerocs aiicbepra private_amount_rest=900.

» [anee cBoATCS 06bIYHbIE 3a8BKM KNnMeHToB PJ99888 n FS01020.

« BcnnbiBaeT criegytowas nopums alicbepr-sasieku (private_action=3), koTopas TyT xe cBoauTcs (private_action=2) c ocTaBLueiics YacTbto
3aaBku knmeHTa FS01020, pa3vep ocTaBLuerocs alicbepra private_amount_rest=800.

» BcnnbiTue oyepeaHoi nopuum aiicbepra (private_action=3) u cBefieHWe ee ¢ ocTaTkaMu 3asBku kneHTa FS01020, pasmep ocTaBLUerocst
aiicbepra private_amount_rest=751.

» [Nanee knneHT OD01123 cHsn alicbepr.

« O6paTnTe BHUMaHWe, YTO NpY BCNIbITUN OYepeHol nopumun aiicbepra, ero Buammas 4yactb umeeT Homep (public_order_id), oTAnuHBbIiA
oT ugeHTudukaropa camoli alicbepr-sasasku (private_order_id).

L[5t 06bIUHbIX 3aIBOK MPUBATHbIE U My6/INYHbIE MO 3aMOMHSAIOTCSA OAMHAKOBLIMU 3HAYEHUSIMU U COAepXKaT NprBbIYHbIE ID, KOIMYECTBO B
ornepauym, oCTaToK ¥ KOA onepauum no 3asBke. nmocTpaums 3ano/iHeHVs noneii 4ns npuMepa, NprBeAEeHHOrO BbilLe:

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 3asiBOK U CAOEeNnoK NPUCYTCTBYHOT TO/IbKO ny6nV|qu|e nonsa, Tam Bcerga To/ibko BUanmMmas 4actb a|7|c6eprOB.
2.3.6.2. Onepauun Hap, aiicGepr-sasaBKamu
Bo3MOXHbI criefyrowme onepawum Hag, alicbepr-3asiBkamu

« [lo6aBneHue 3asaBkn (komaHaa IcebergAddOrder).

* Ypanenue 3aaBku (komaHga lcebergDelOrder). KomaHga moxeT oTpabaTbiBaTth kak no public_order_id, Tak u no private_order_id.

* N3meHeHune 3asaBkn (komaHga IcebergMoveOrder). KomaHga MoxeT oTpabaTbiBaTh kak no public_order_id, Tak n no private_order _id.

BHumaHue! KomaHgb! IcebergMoveOrder n IcebergDelOrder no public_order_id 6yayT pa6otatb To/bKO, €C/IM BUAUMAs YacTb C TakuUm
HOMEpPOM eLle ecTb B cucTeme (He Gbla CcBefeHa), B NPOTMBHOM cCryyae GyAeT BO3BpalleHa owwmbka 06 OTCYTCTBUM 3asiBKM C TakUM

HoMepoM. [oToMy pekomeHAyeM paboTtaThb ¢ alicbepr-3asiBkamu no private_order_id.

2.3.6.3. CmeHa naeHTU(huKaTopoB 3asiBOK NMpu onepauusax Hap alicéepr-sasBKoi

Mpwv BbICTaBNEHUN alicGepr-3asBKM y Hee naeHTUudmKaTop Buaumoit yactu (public_order_id) n Bceit aiic6epr-3asnBku (private_order_id) co-
Bnagaet. Mpy BCN/bITUM HOBOI YacTy eli NpucBanBaeTCs HOBbIM aeHTUdmkaTop (public_order_id), naeHtudukarop Bceli aiicbepr-3asBku

He meHsieTcs. Mpu n3MeHeHun aiicbepr-3asBkm (MOVE) y Hee BbICTAB/IAETCSA HOBBIN private_order_id.
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[ina mHorogHeBHbIX (GTD) alic6epr-3asBok Npy NepeBbICTaBNEHNN B KTMPUHTOBYHO CECCUIO BbICTAB/AETCS HOBas aiicbepr-3asiBka c HOBbIM
private_order_id, y KOTOpoii B kauecTBe ucxogHoii 3asBku (none id_ordl) ykasbiBaeTcs private_order_id camoii nepBoii alicbepr-3asBku.

Mpumep U3MeHeHust NAEHTUVKATOPOB 3asIBKM NPy onepaumsx Hag alicbepr-3asBKoii:

Onepauus public_order_id public_action private_order_id private_action id_ord1l
[o6aBnexne 100 1 100 1
CsefieHune B caenky 100 2 100 2
BcnnbiTie HOBOW YacTh 105 1 100 3
MNepesbicTaBneHve B KC 1106 1 1106 1 100
Mepensuxka (move) 1106 0 1106 0 100
1200 1 1200 1

MosicHeHus1 Kk Tabnuue:

Jlo6aBneHue - fobaBnsaeTcs aiicbepr-3asnBka (private_action=1) ¢ ngeHTudmkaropom private_order_id=100 n HoMepom BUAUMOW YacTm
public_order_id=100.

CBegieHue B CAerKy - CBeAeHne BUAVMOI YacTu alicbepra (private_action=2) ¢ 3asBKO BCTPEYHOrO HanpasneHus.

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

MNepeBbicTaBneHue B KC - Npu nepeBbICTABEHWN B K/IMPUHIOBYIO CECCUIO BbICTABSIETCS HOBasi aiicbepr-3asBka (private_action=1) ¢
HoBbIM private_order_id=1106, y KOTOPOI1 B kKauecTBe ncxogHoi 3assku (mone id_ord1=100) yka3biBaeTcs private_order_id camoi nepBoii
aiicbepr-3asBku.

Mepepaswkka (Move) - Npy NepeaBKke ancbepr-3asaBkm NPOUCXOAUT yaasleHne CTapoii 3asBku (private_action=0) n gob6asneHve HOBOA
(private_action=1) c HoBbIM private_order_id=1200.

3HaueHus "public_action™:

0 - 3asBKa yganeHa
1 - 3asBka gobasnieHa

2 - 3asBKa cBefieHa B cAesky

3HaueHus "private_action™:

2.4.

0 - 3asaBKa yganeHa
1 - 3asBka fob6aBneHa
2 - 3asiBKa cBefieHa B cAenky

3 - BcnnbiTve HOBO BUAMMOIL YacTu

NMocTaBKa akKTUBOB 1 3KCNUpaLUs ONLUMOHOB

2.4.1. NocTtaBka no pbrouepcam

B paspese noctaBku btoyepchl GbiBaOT TPEX TUMOB:

PacueTHble dbroyepchl (hbroYepChl Ha MHAVKATOPbI) — MO MToram 0bpalleHns NepeymncnsoTcs TObKO JeHeXHble CPeacTBa B pasmepe
pasHnLbl MeXAY CTOMMOCTbIO OTKPbITMS MO3MLUM M TEKyLLIen pacYETHONM LieHOW akTuBa. MocTaBka 0hopmaseTcs TEXHNYECKON CAenKom
3aKpbITUS NO3ULMK, KOTOpasi B Tabnuue cAenok momMeyaeTcs cneymasibHbiM NpU3HakoM B nonsx xstatus_sell n xstatus_buy (nogpo6Hee
— cm. pasgen MNpusHaky, BbICTaBNsieMble y 3as9BOK U CAEMOK).

ToBapHble dbloyepchl (hbloyepchl Ha peasibHble akTUBbI) — M0 UToram obpalleHns NepedncnsatTCs COGCTBEHHO akTUBbI U AeHEeXHbIe
cpepncTBa. MNMocTaBka 0hopMISETCA TEXHUUECKOW CAEMKOW 3aKkpbITVs No3uLMK, KoTopas B Tabiuue cAenok NoMeyaeTcs CneLyasibHbIM
npusHakoMm B nonsx xstatus_sell n xstatus_buy.

®bloyepchbl Ha akumMum — Npy NocTaBke No3unuus No bloyepcy NpeBpaLiaeTcs B NO3uLUI0 Ha pbiHKe T+ B cekTope "OCHOBHOM pbIHOK"
MockoBcKoli 61pxu. MNocTaBka 0hopMASETCA TEXHUYECKON CAEMKOW 3aKpbITUS NO3MLMM HA CPOYHOM PbIHKE U CAENKOl OTKPbLITWSA No3n-
Uumn Ha pbiHke T+. CAenka 3aKkpbiTvs NO3MUMW Ha CPOYHOM pbiHKE B Tabnvue cAenok nomevaeTcs cneyuasibHbIM NPpU3HaKoM B MOJSX
xstatus_sell n xstatus_buy. Caenka oTKpbITVSA NO3ULMK Ha pbiHke T+ co3gaéTtcs B cucteme ASTS dhoHA0BOrO peiHka. Bonee nogpo6Ho
cM. nogpasaen "Peanusaums nocTaBku hbOUEPCHbIX KOHTPAKTOB CPOYHOTO PbiHKA Ha (DOHAO0BOM pbIHKE (pexum T+2)".

2.4.1.1. Peaninsayus NocTaBku (pbOYEPCHBIX KOHTPAKTOB CPOYHOIO PbIHKA Ha (pOHA0BOM pbliHKe (pexum T+2)

VicnosHeHne Bcex NoCcTaBOYHbIX (*)b}OqepCHbIX KOHTPaKTOB NPOM3BOAUTCA NYTEM aBTOMATMYECKOrO 3aK/14eHUs caenok T+2 B cekTope

OCHOBHOI4 pbIHOK" MoCKOBCKOI 61pxu (ToproBo-knnpuHrosas cuctema ASTS).
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B KnupwuHroBoii cucteme SPECTRA 3a Kaxaoii 6pokepckoli (oupMoii, KoTopasi XenaeT NpoBOAUTL MOCTaBKY, MO 3asiB/IEHNI0 YUYacTHUKA,
3aKpennseTcs Kog thMpMbl 1 TOProBO-KMPUHIOBBIV CHET (fanee — TKC), 3apernctpmpoBaHHble B TOProBo-kIMPUHIOBOW cucteme dhoHA0-
BOrO pbiHKa (fanee — ASTS ®P), ¢ ykaszaHMeM KOTOPOro AO/MKHbI ObITb 3aK/I04eHbl caenkm T+2 B Lensx UCNoHeHW 0653aTenbCTB No
dhbloYepCHbIM KOHTpakTaM. 3a K/IMEeHTCKM pasfesniom pernctpa yyeta nosuumii MoXeT ObITb 3akpennéH otaenbHblli TKC 1 Kof KnveHTa,
3aperncTpmposaHHoro B ASTS ®P.

3apaHee no 3asBneHnto YuactHuka pernctpupytotcs B SPECTRA Tpu TKC ®P (T.H. "niobumblie” TKC): oanH ans yuyeta cob6CTBEHHbIX 0651-
3aTenbCTB, OAUH A5 yUeTa 0653aTeNbCTB KNMEHTOB, OAVH AN1A yyeTa obsAsarenscTts AY. "/liobumbie” TKC npukpennstotcs kK b® cootseT-
CTBYIOLLIETO TUMa Mo YMOTYaHWIO.

Caenkn T+2 3akntovatotca B ASTS OP Ha oTaensHOM pexume Topros (SPEQ) ¢ kogom pacuétoB Y2. Caenka 3akntodaetca mexay HKL,
1 YHaCTHUKOM TOProB hOHA0BOrO pbiHKa. HMKaKoro A0NOMHUTENIbHOTO NOATBEPXAEHUS OT yYacTHVKA TOPros (OOHA0BOMO PbiHKa He Tpeby-
ercs.

B cnyuae, ecnu caenka T+2 He MOXET ObITb 3ak/llo4eHa No NpUYMHE OTCYTCTBUA UM HEBEPHbIX PEKBU3WUTOB NpuBA3KK K dipme n TKC,
YuyacTHrkoM ao 15:00 MCK TekyLLero aHs fO/MKEH ObITh 3aKpeniEH 3a COOTBETCTBYHLLEV BpokepcKoi dmpmoii aeiicTeytowmii TKC ®P.
Ecnun go 15:00 MCK YuacTHuk He 3akpennsieT geiictayrowmii TKC, To B 15:00 MCK caenku T+2 6yayT 3ak/lo4eHbl ¢ ykazaHWeM "niobumoro”
TKC cooTBeTcTByHOLErO TNa (COOCTBEHHBIW, KNeHTCckuiA, Y). Ecnn coenkn T+2 He MOryT 6bITb 3aK/IHO4YEHbI C yYKasaHnem “"nwobumoro”
TKC (OH Takke He ykasaH Wu ykasaH HeBepHO), TO 06A3aTeNlbCTBa yHacTHVKA KAMpPWHIa Mo nocTaBke Mo hbloyepcy Ha akumm B Yyactu
no3numii AaHHoN B® cunTaloTCA HeBbINOMHEHHbIMU, N B3UMaeTCs WTpad B pasmepe MO N0 HENCNOMHEHHbIM hbloyepcam.

Mocne 3akoUeHns cAenok NoCTaBKy No akumam B cucteme (OHLOBOIO PbIHKA, B C/lyvae [AOCTaTO4HOCTN 06ecrneyeHns nog COBOKYMHYO
no3nuMIo Ha pbiHke T+2, chblouepcHasn nosmuus B cucteme SPECTRA 3akpbiBaeTcs, 1 06ecneyeHmne nog sty nosuumo ocesoboxgaetcs. B
Cnyyae HeoCTaTOYHOCTM 06ecneyeHns Nog COBOKYMHYO NO3ULMIO Ha PbiHKe T+2, hblouepcHas no3uuusa n obecnedyeHne nog Heé octarotcst
3a6/10kMpoBaHHbIMK B cucteme SPECTRA 40 MOMEHTA MCNOSTHEHMS MapXUHaIbHOrO TPeGOBaHNS Ha pbiHKe T+2.

Mocne ncnonHeHus boYEPCOB Ha akLMU TEXHUYECKME CAEMKN 3aKpbITUS NO3ULMiA NO hbloyepcamM Ha akuuy TpaHcampyloTes B Tabnuue
caenok. insa atux caenok B nonsax xstatus_sell n xstatus_buy 6yayT BbicTasneHbl 3HaveHns "Caenka ncnonHeHus gtovepca” (nogpobHee
— cM. pa3gen Npu3Haku, BbiCTaBsSiEMble Y 3a8BOK U CAEMOK). TeXHUYeCKMe cesku, 3aKpblBatoLLye (ObloYepCHYI0 No3nLmio, ByayT Takke
oTO6paxaTbcsl B OTYUETAX CPOYHOro pbiHka f04.csv u fut_deal.csv B AeHb ux hopmmpoBaHums.

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

2.4.2. dkcnupauma B Toprax (o pacnucaHuio) U B KNIUPUHT

DKcnmpauys KOHTPaKTOB MOXET MPOU3BOANTLCA B TOprax (C 3aKpbITUEM MO3ULMU OHAH) 1 B KnupuHrosyto ceccuto. Cnocob akcnmpauum
KOHTpakTa 3ajaeTcs Ha ypoBHe (dbloyepcHOoro nHctpymeHTa n OC. Takke Ans MHCTPYMEHTOB, 3KCMUPUPYEMBIX B TOPrax, AO/MKHO BGbITb
3a4aH0 Bpems aKkcnupauum (3agaercs Ha ypoBHe ®BK 1 OC).

3KcnupaLma KOHTPaKTOB B TOprax MOXeT Npou3BoAUTLCA ABaAbl B AeHb B 14:00 1 19:00 no MOCKOBCKOMY BpeMeHU. MoryT sKCnvpupo-
BaTbCA B TOprax:

» PacyeTHble (hbloYepCHble KOHTPaKTbI
* Mapxupyemble ONLUOHbI, KOTOPbIE SKCMMPUPYIOTCSA B OAMH fAeHb € UX Ibloyepcom
¢ MNpemunanbHble ONUMOoHbI
* MapxupyemMble ONUMOHbI, faTta 3KCnpauum KOTOpbIX He COBNaAaeT ¢ Ux 6a30BbIM (hbloUYepcom
3kcnupaumsa B pamkax KnmpuHrosoli ceccum:
* lMocTaBoYHble (PbHOYEPCHbIE KOHTPaKTbI
» [locpoyHasn peasM3aums npasa gepxaresieMm amepuKkaHcKoro onuuoHa
* BbIxog 13 "BeyHbIX" hblouepcoB
2.4.2.1. duKcauma MHAUKATUBHBIX KYPCOB A1 3KCnupauun
[insA pacuyeTa KOHTPaKTOB, KOTVPYIOLLMXCS B BatoTe, TpebyoTcs 3atnkcMpoBaHHbIe 3HAYEHUS MHANKATVBHbIX KypCOB BasIlOT AN onpeje-
NIEHNS CTOMMOCTMU Lara UeHbl (B KNMPUHT 1 AN akenupaumm). VIHAMKaTUBHbIE KypCbl BaUTHOT (OUKCUPYOTCA ABa pasa B AeHb B 14:00 n B 19:00.
CoO0TBeTCTBYOLME 3adMKCUPOBaHHbIE 3HAYEHNA CTOMMOCTU Lara LeHbl 419 KaKaoro KoHTpakTa byayT oTpaxeHbl B none step_price_clr
B Tabnmuax fut_sess_contents n sess_option_series notoka FORTS_REFDATA_REPL:

o N5 3KCMMPUPYEMbIX MHCTPYMEHTOB - B 14:00 1 B 19:00;

* [N51 OCTa/IbHbIX MHCTPYMEHTOB - 19:00, B MOMEHT chuKcaLumm Kypca A5t KIMPUHIOBOI ceccuu.

2.4.3. Akcnupauusa onynoHoB

B HacTosilmii MoMeHT cuctema SPECTRA nogaepXvBaeT aMmepuKaHCKue NocTaBoYHble OMUMOHBI Ha (bHYEpChl 1 eBponeiickue pacyer-
Hble OMUMOHBI Ha CMNOT-aKTVBbI (aKLMW, MHAEKCHI, BA/IIOTY U T.M.) U (hbloyepchbl.
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2.4.3.1. 3kcnupayus aMmepuKaHCKMX NOCTaBOYHbIX OMNMLMOHOB Ha (hblovepChbl

Mpn akcnupauuy onuMoHa No3uLMa Mo ONUMOHY MpeBpaLlaeTcs B NO3vLMI0 NO (bloyepcy C LIEHON, paBHON CTpaiiky aKCnpupyemoro
onuMoHa. SKcnupaums OnUMOHOB OCYLLECTBAETCA B KMPVUHIOBYHO CECCUID. TeXHUYeckn akcnupaums odhopMaseTca CAenkoi 3akpbiTus
no3nLMK No ONLMOHY W CAENKON OTKPbITWS No3uLmMK No dblodepcy, koTopble B Tabnuue cAenok nomeyaroTcs cneluanbHbIM NpU3Hakom B
nonsax xstatus_sell n xstatus_buy (nogpo6Hee cM. pa3gen MNpu3Haku, BbicTaBnsiemble y 3asBOK U CAEMOK).

SKCnMpaLms oMnuyYoHOB BO3MOXHA B BYX PeXMMAaX:

« [JocpouHas, BbiNo/HAeMasi Mo 3anpocy y4YacTHUKa. Mokynaresib MOXeT B /0601 MOMEHT NPeAbsBUTL NPOAABLY Tpe6oBaHue 06 Ucnos-
HEHWW OMLMOHA, NOCNAaB C CUCTEMY MOpyYeHue 06 akcnmpauun (nogpo6Hee cM. pasgen Metog OptChangeExpiration — MopyyeHus Ha
3KCMMpauyio onuvoHoB). MopyyeHnst Ha aKCNMpaLmMio cobupatoTcsl B TeYeHWe BCEl TOProBOli CecCUM 1 UCTIOMHSOTCS BEYEpOM B Knu-
PUHIOBYHO Ceccuio.

« ABTOMaTMyeckas, B fieHb 3aBepLUeHNst obpaLlleHus onuyoHa. B nocnegHuii aeHb obpatleHns onuyoHsbl, Haxoaslmecs "B AeHbrax” (kon-
Nbl, CTpaliK KOTOPbIX CTPOr0 MeHbLLE pacyeTHOl LieHbl (hblodepca, U MyThl, CTpavik KOTOPbIX CTPOro 60s1bLue pacyeTHOW LieHbl hbloyepca),
3KCMMPUPYHOTCA aBTOMAaTUYECKM.

[ns onuyoHOB "Ha AeHbrax" (Konsbl U MyTbl, CTPaiiK KOTOPbIX CTPOTO PaBeH LigHe UCMOMHEHNS (hbloyepca) aBToMaTuyeckoe NCnosiHeHne
OCYLLECTBNAETCS A1 MOMOBUHbI OTKPbLITOV OMLMOHHON NO3ULMKN € AaHHbIM CTpaiikoM. Ecnv BenmuvHa OTKPbITOW no3vumn siBasietcs
HEUETHbIM YMCIOM, TO MPY pacyéTe BENNYMHBI UCMIONHAEMO NO3ULMN A1 KOMJIOB NPUMEHSIETCA OKpyrieHue Bepx (0.5=1), Ans nyTos
— okpyrneHwue BHu3 (0.5=0).

ABTOMaTUYECKas 3KCNMPaLMs MOXET OCYLLECTB/ATLCA Kak B Toprax (Mo pacnucaHuio), Tak 1 B KNIMpUHIoBYyto ceccuto (3a4aeTcs Ha ypoBHe
OMNUMOHHO cepun).

B TOproBoil cuctemMe ecTb BO3MOXHOCTb OTKa3aTbCsi OT aBTOMATUMYECKOM 3Kcnupauum — ANns 3TOf0 B LU/IKO30BOM KOMaHze
OptChangeExpiration B nosie amount HEO6X0AMMO BBECTM KONMYECTBO KOHTPAKTOB, 3KCNMPaLms KOTOPbIX HexenaresbHa, kak oTpuua-
TefbHOe (CO 3HaKOM MUHYC).

2.4.3.2. Kkcnupauyma eBponecKnx pavyeTHbIX ONUMOHOB

[N9 ONUMOHOB, KOTOPbIE SB/AIOTCA €BPONENCKMM 1 pacueTHLIMM, NPeLycMOTpeHa To/Ibko aBToMaTMdeckas akcnupauus. B nocnegHwmii
[leHb 06palleHN st UCMOMHATCS TO/bKO OMLMOHLI, HaxoAasLimecs "B feHbrax". CoOTBETCTBEHHO, MOPYUYeHUst Ha UCNIONIHeHUe/0Tkas oT 1c-
NOJIHEHUs! CUCTEMOI HE MPUHUMAIOTCS.

2.4.3.3. PacueT ONUUOHHbIX PUCKOB nepeg, akcnupauueii

CyLLEeCTBYIOLLMIA anropuTM pacuyeta o6ecneyeHus nepes akcnmpalumeli MoXeT co3aaBaTtb pe3kuii ckauyok o6ecneyeHuns y KMeHToB. [Ans
60o/1ee rMGKoro ynpasneHus anropuTMoM B TOProBoii CUCTEME BBOAATCS [OMO/THATE/bHbIE NAapaMeTpbl, KOTOPbIE NO3BOIAT GPOKepy camo-
CTOSITENbHO 3a/1aBaTb a/FOPUTM pacyeTa 06ecneyeHunst NPU AKCNMpaLmm no ero KMeHTaMm.

MapameTpbl cLeHapus aKCnupauum:

+ exp_clearings_bf - gaHHbIii napametp yctaHaBnueaetca HKL, Ha Becb pbIHOK 1 onpeaensieT (419 ONuMOHHOI Cepum) KOIMYeCTBO K-
PUHIOBbIX CECCUWiA Nepes aKcnupauyei, B TeYEHUN KOTOPbIX MO GpoKepckoli dimpme HauHeTcs 6/10KMpoBaTbCA obecneyeHne, NocUnTaH-
Hoe A/1a Bceil 6pokepockoii chvpMbl MO MoAenn akcnnpaumn. [,o aaTtsl akcnupaumn muHyc (exp_clearings_bf/2), npumeHnsietcs mogens
BOMATU/LHOCTW. HOBOE 3HaYeHVe napameTpa NPYMeHSIETCS B KNIMPUHTOBYIO CECCUIO.

« exp_clearings_sa - onpefensieT KONMYeCTBO KIIMPUHIOBLIX CECCUIi Nepes aKcnupauueid, B KOTOPbIX GYAET NPUMEHEH CLEeHapwii aKkcnu-
paunu A5 pacyeTHOro Koaa. YcTaHaBnmMBaeTcs U uaMeHsieTcsi HKLL Ha Becb pbIHOK. MTPUMEHSIETCS B KNTVPUHTOBYHO CECCHIO.

* exp_weight - BeC puck-nponsis ¢ y4eToM CLeHapueB aKcnmpaumu.

o exp_weight (client): MoxeT MeHATbCA OGPOKEPCKON MPMOA MyTEM NOJayM HETOProBOM  LUKO30BON  TpaH3akuum
OptChangeRiskParametersNextSession no KaxgoMy KAveHTy, NPUMEHSAETCS B GVKANLLYIO KIIMPYHIOBYO CECCUIO.

o exp_weight (broker): MoxeT ycTtaHaBnMBaTbCA pacyeTHOV (UPMOI Yepe3 [OKYMEHTOOG0POT C Gupxeld U KOMaHZoW
ChangeBFParametersNextSession. B Takom ciiyyae napametp exp_weight (broker) npumMmeHsieTca ans pacuyeta rapaHTuiiHoro obec-
neyeHusi 6pokepa, y KOTOPOro BK/IIOYEH PEXVM MapXMPOBaHWS HETTO.

o exp_weight_client_default: MoxeT ycTtaHaBnuBaTbCA pacuyeTHON (hMpMOli Yepe3 [OKYMEHTOOG0POT C OGupXein u KoMaHAoW
ChangeBFClientDefaultParametersNextSession. B Takom cnyyae napametp exp_weight_client_default npumeHsaeTca Ha Bcex kneH-
TOB 6pokepa, Y KOTOpbIX He yCTaHOBMEH exp_weight (client), To ecTb paboTaeT 415 TakUX K/IMEHTOB Kak 3HaYeHne No YMOMYaHuio.

B cnyuae, ecny yyacTHUK He Nofia COOTBETCTBYIOLLME PACTIOPSKEHNs HA YCTAHOBKY Beca pUCK-MPOdus, KO BCEM ero KnveHTam 6yayT
NPUMeHeHbI NapameTpbl, YCTaHOB/EHHbIe N0 yMonuaHuio HKLL.

+ exp_clearings_cc - onpegenseT KONMYecTBO KIMPUHIOBBLIX CECCUi Mepea akcnmpaumeit, B KOTOpbIX 6yAeT NprMeHeH Bec puck-npodinns
exp_weight ansa knneHToB B®. YctaHasnueaetcs n namexsetcs HKL, Ha BeCcb pbIHOK. [pUMEHSETCS B K/IMPUHIOBYO CECCUIO0.

* num_clr_2delivery (broker) - napameTp, KOTOpbIii ycTaHaBNMBaeT Gpokepckas chvpma nyTeM nojavn HETOProBoli LL30BOW TpaH3ak-
ummn ChangeBFParametersNextSession. O3Ha4aeT KoNM4ecTBO K/IMPUHIOBbLIX CECCUI Nepes aKcnvpaumeni, B KOTOpbIX 6yAeT nprMeHeH
Bec puck-npocunnsa exp_weight (broker) gns pacuyeta rapaHTiAHOTO ob6ecneyeHnst 6pokepa B cyyae Bblibopa pexvima MapXMpoBaHus
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HeTTOo. ViMeeT NnpuopuTeTHOE 3HaYeHne Haj npeaycTaHoBneHHbIM HKL, napameTpom exp_clearings_bf, B cnyyae, ecnv num_clr_2delivery
(broker) meHbLLe exp_clearings_bf.

* num_clr_2delivery_client_default - MoxeT ycTaHaBnvBaTbLCS pacyeTHON pPMOii Yepe3 [OKYMEHTOOGOPOT C BUPXKeR N KomMaHLol
ChangeBFClientDefaultParametersNextSession. B Takom cnyyae napameTtp num_clr_2delivery_client_default npumeHnsietcs ans scex
KNNEeHTOB 6pokepa, Y KOTOpbIX He ycTaHoBAeH num_clr_2delivery, To ecTb paboTaeT 4151 TakMX K/IMEHTOB Kak 3HaYeHne No YMOMYaHuio.

2.4.4. NpekpalieHne 06s3aTenibCTB N0 OAHOAHEBHbLIM (hblouepcaM C aBTONPOJIOHTraL e
("BeyHbIM hblouepcam”)

MpekpalleHve 06a3aTeNbCTB MO BeYHbIM (blovepcam (B®) MOXET OCyLLecTBAATLCA N0 TPE6OBaHNIO OAHON 13 CTOPOH NyTeM nogayun no-
pyyeHusi Ha ucrnonHeHune. BeuHblii hblouepc ncnonHsaeTca B 6amkaiiLunii No CPoKy MCMOHEeHUA 06bIYHbIN thbloYepe Ha TOT e Camblil CnoT-
akTmB. MopyyeHns Ha UCnosiHeHVe BEYHOTO (hblovepca MOryT NoAaBaTbCs B TEYEHMe BCel TOProBovi ceccum 3a AecATb TOProBbIX AHeW A0
nocnegHero gHa obpalleHnsa biodepca, B KOTOPbI ncnonHaeTca B (pacnucaHve nybnvkyeTca Ha caiite 6upxu). Mogaya nopyyeHuii
Npon3BOAMTCS C NOMOLLb LU/030BON KOMaHabl FuturesExecutionRequest. MNMogaHHble B TOProByl CUCTEMY MOPYYEHWSA TPAHCNPYOTCS B
wno3e B Tabnuue fut_exec_orders notoka FORTS_REFDATA_REPL.

B KAMpUHTOBYIO CECCUIO AHS NOAAYM NOPYYEeHUii NPOU3BOAUTCS UCMOMHEHNE, KOTOPOE COCTOMT U3 CBEAEHWSI BCTPEUHbLIX MOpyYeHuid Ha
UCMOMHEHWE W, B C/ly4ae HaMumus HeyaoB/IETBOPEHHbIX NOPYYEHUii HA MCNOMTHEHWUE W OTKPbITbLIX NO3ULMIA C NPOTUBOMNOOXHOI HanpaB/eH-
HOCTbIO Ha pbIHKe, NpoLeaypbl UX NPUHYAUTENBLHOTO YAOBNETBOPEHUS.

Mpy MCNOMHEHUM MO3ULMSE N0 BEYHOMY (hbiouepcy NpeBpalaeTcsi B No3ULMIo N0 06bIYHOMY (DbHOUEpCY, YTO TEXHUYECKU odhopMseTcs
CLe/IKOVi 3aKPbITUS MO3ULMK B BEYHOM (pblouepce U CAE/KOM OTKPLITUS No3nLUM B 06bIYHOM (Pblouepce, KOoTopble B Tabnuue cAenok no-
MeualoTcs cneyyasibHbIMU Npru3Hakamm B nonsix xstatus_sell u xstatus_buy:

 PerpetualFuturesExecutionVoluntary (0x10000000000000) - TexHu4yeckas caenka BCnegcTame 406poB0O/IbHOIO BbIXO4a U3 BEYHOIO (hbto-
yepca (Ha OCHOBaHUW NOAAHHOW 3aaBKK);

 PerpetualFuturesExecutionForced (0x400000000000000) - TexHM4eckas cAenka BCNeAcTBUe MPUHYAUTENBHOMO BbIXOAA M3 BEYHOTo
thbtouepca (peanvsaums Heyg0BNETBOPEHHOTO CNpoca);

* PerpetualFuturesExecution (0x800000000000000) - TexHu4Yeckast caefka B CBS3aHHOM WHCTPYMEHTe BCNeACTBME BbIXOA4A U3 BEYHOT0o
thbtouepca;

» PerpetualFuturesExecutionPartialVoluntary (0x2000000000000000) - TexHM4Yeckas cheska BbIxofa U3 Be4HOro dobtoyepca ¢ NpuHyau-
TeNbHbIM 3aKPbITVEM MO3ULMN OAHON N3 CTOPOH.

Y4yacTHMK, HanpaBuBLLUIA NOpPyYeHNe Ha UcnosiHeHne B®d, koTopoe BNOCNEACTBUM 6bl1I0 UCMNOMHEHO MYTEM NPUHYAWNTENIbHOTO 3aKPbITUS
NPOTMBOMNO/IOXKHOM NO3MLUMM Y YUYacTHUKA, He NoAaBaBLLErO MOPYYEHWE Ha UCNOMHEHWE, 06513aH e AMHOBPEMEHHO YN/1aTUTb B MO/b3y YyacT-
HMKa, He NojaBaBLUEro NopyyYeHne Ha UcnosiHeHne B®, neHexHble cpeacTsa (EAMHOBPEMEHHBIV NaaTex npy UCMOTHEHUW OAHOAHEBHbIX
(hblOUEPCHBbIX KOHTPAKTOB C aBTOMPOJIOHIaLUMeil) B pa3mepe, onpeaensieMoM B COOTBETCTBUM CO cneuudmkalmeil KoHTpakTa. Lienb Takoro
nnarexa - KomneHcaums Y4acTHUKY, Y KOTOPOro NPUHYAUTENbHO 3aKpbliv NO3ULMI0, A5 UCMNOHEHWUSA BCTPEUYHOIO NMOpyYeHns Ha BbIXO[,
13 Bo.

E[MHOBPEMEHHbIN NNaTex 3a NpUHYAUTEeNbHOE NCNOoSTHeHWe B aBTOMaTMUYECKM YNNauynuBaeTCs B KIMPUHIOBYHO CECCUI0 NPU UCMONTHEHUN
nopyyeHuii Ha BbIxog, 13 B®. Mnarex 3a NpuHyAnTENbHbI BbIX0A 13 BO TpaHcmpyeTcs B Luto3e:

» B notoke FORTS_CLR_REPL B Tabnuue fut_pos B nonsx:
o pos_enforcement_exec - KonnmuecTso NpuHYANTENBHO CNOMHEHHbIX NO3WLWIA AN BbiXxoAa 13 B,
o pay_enforcement_exec - Cymma nnarexa (C y4eToM 3Haka) 3a NPUHyANTENbHOE UCMOMHEHNE.

* B notoke FORTS_CLR_REPL B Tabnuue fut_sess_settl B none exp_enforcement_pay - Cymma nnatexa (B pyonsx) 3a 1 KOHTpakT rno
cAenkam npekpawleHns 06s3aTensbeTs No B, B ciyyae NpMHYAWTENbHOTO MCNOMHEHNS, OT CTOPOHbI NOAABLLE NOPYyYeHWe Ha BbIXOA, U3
B®, cTopoHe, KOTOPYI0 NPUHYAUTENBHO 3aKPbIN.

2.4.5. PacueT caenku no 3asaBKe ¢ ykasaHuem cnpega TAS (B mekyweli sepcuu 0aHHbIU cep-
BUC HeEOOCMYIreH)

Cepsuc TAS (Trade at Settlement) - 3T0 BO3MOXHOCTb KyNUTb UAN NPOAATL (DbOYEPCHBIA KOHTPaKT Mo GyAyLLei pacyeTHO LieHe TeKyLero
TOProBOrO [AHS M/IHOC HEKWIA cnpef, KOTOPbI y4aCcTHVK FOTOB 3an1aTuTb/yCTynuTb AOMO/THATENIbHO OT PaCcyYeTHON LieHbl KOHTpakTa. MIMeHHO
cnpeg ABnsieTcsl cornalleHneM KOHTpareHToB B CAe/Ke U yKa3biBaeTcsi B 3asiBke TAS B kauecTBe LieHbl. TexHuyeckn TAS B TOproBoii cu-
CTEeMe peasin3oBaH Kak 00bIUHbIA (blOUYEPCHBI KOHTPAKT € ykasaHnem cnpega TAS B kavecTBe LeHbl B 3asBke (TAS-dbtoyepc), 6a3ncHbIM
akTmBoM (BA-thbblouepcom) KOTOPOro CAYXXMT MCKOMBIA dhbloYEPCHbI KOHTPAKT (thblouepc Ha dbrovepc). CoBepLuast caesnky no 3asBke C
yKkazaHuem cnpega TAS, yyacTHMK nosiyvaet nosmumio no TAS-chbrouepcy.

PacueT cfenku no 3asBke € ykasaHueMm crnpefa TAS ocyLLeCTBASETCSA B K/IMPUHIOBYIO ceccuio. B pesynbstate nosuumsi no TAS-tbiovepcy
npeBpaLLaeTcs B No3uLuio no BA-thbrouepcy, HTo TEXHUYECKU OChOPMIISIETCA TEXHUYECKON CAEMKON 3aKkpbITvs no3vumn B TAS-tbloyepce
no ueHe O v cAenkoi oTKpbITUA No3uumn B BA-thblodepce No pacyeTHol LeHe BA-tblovepca. Caenkv B Tabnuue caenok nomeyaorcst
cneumanbHbIM Npu3HakoM B nonsx xstatus_sell n xstatus_buy (6ut 0x10000 (TASSettlement) - PacyeT caenku no 3asiBke C ykazaHuem
cnpega TAS).
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2.4.6. Mpu3Haku, BbicTaBNsieMble Y 3asiBOK U CAE/OK

lMpu3Haku, BbICTaBNsEMblE Y 3a59BOK U CAENOK:

HaumeHoBaHue npusHaka ‘ ButoBas macka OnucaHue

TuUnbl PbIHOYHBLIX 3asABOK

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-
CTBYET B pacyeTe KOTMPOBOK. [pu3HaK Bbl-
CTaB/IAETCA B afPECHbIX 3asBKaxX 1 chesKax,
TEXHUYECKUX CAeSfiKax, KIMPUHIOBbLIX ches-
Kax, cefikax no Horam MyJsisTU/IETOB U CAEN-
Kax RFS.

Exec 0x20 Cpenka, BO3HUKLWANA B pe3yfibrate UCnosHe-
HWA onuuoHa. ®dnar ctaBuTca ANS OMNLMOH-
HbIX CAENOK 1 N5 hbloYepCHbIX CAENOK, KO-
TOpble NOABUANCH B pe3ysibTare akcnupaumm
OMLUMOHOB.

Expiration 0x80 VicTeyeHne BpeEMEHU XWU3HU WHCTPYMEHTa,
(hbtouepca nnn onumoHa.

DUFlow 0x800 Cpoenka nepeHoca 1Y mexay P®.

TASSettlement 0x10000 Pacyet caenkv no 3asBke C ykasaHWeM crpe-
fa TAS. (B mekyweli sepcuu HeAocmyriHo)

OptionLapse 0x800000 Cpaenka ucreyeHns onumoHa.

ClearingTrade 0x2000000 TexHuyeckas KNMpUHrosas caenka, chopmu-
poBaHHasi BHe TOpros. BbicTaBnsieTcs y Bcex
K/IMPVHIOBbIX CAEMOK.

FuturesExecution 0x40000000 Cpaenka ucnosHeHus gbrovepca.

Collaterallnstrument 0x400000000 Cpaenka no KonnarepasibHOMy UHCTPYMEHTY.

PerpetualFuturesExecutionVoluntary 0x10000000000000 TexHunyeckass cpenka BceacTsvme [o06po-
BOJ/IbHOTO BbIXO4a M3 BEYHOTO (hbtovepca (Ha
OCHOBaHUV NMOAAHHOTO NOPYYEHUS).

PerpetualFuturesExecutionForced 0x400000000000000 TexHnyeckan cpesnika Bcneacrtsve nNpuHyau-
TEeNbHOro BbIX0Aa 13 BEYHOTO (hblovepca (pe-
anv3auus Heyl0BNETBOPEHHOIO CNpoca).

PerpetualFuturesExecution 0x800000000000000 TexHnyeckan cpaefika B CBA3aHHOM WHCTPY-
MeHTe BC/IeACTBYE BbIXOAa U3 BEYHOTO (Pblo-
yepca.

PerpetualFuturesExecutionPartialVoluntary | 0x2000000000000000 TexHuyeckas cpenka BbIXO4a U3 BEYHOrO
(hbloyepca C NPUHYAWUTENbHLIM 3aKpbITUEM
no3nLUy OAHON 13 CTOPOH.

AppecHble 3asiBKU U CAEeNKN

TransferClientPosition 0x8 Mpu3Hak nepeHoca no3uumnii mexay b®.

Address 0x4000000 Mpu3HaK aapecHoii 3asBKW, apecHoi caen-
Kn, caenkm RFS nnn 3as8Bku, doopmmnpyemMoii
no pesynesraram NpoBepPKN KOTUPOBOK RFS.

NegotiatedMatchByRef 0x80000000 Mpw3Hak 3asBKv NN caenkn, cChopMUpoBaH-
HOl B pexume "ALpecHbIi C M3TUYMHIOM MO
YHUKa/IbHOMY Koay".

TransferSource 0x200000000 Mpu3HaK UCTOYHMKA NnepeHoca No3numnii me-
xay b&.

Onepauun Haf, cBA3KaMu

REPOBack 0x4000 Mpu3Hak onepauun Hag BTOPOWA HOroW CBSA3-
Ku.

Strategy 0x8000000 Mpu3Hak 3aaBKv Unu caenku no cesaske. Cta-
BUTCA Y Onepauuii Haf Horamun CBA3KK.
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HanmeHoBaHue npusHaka ButoBas macka OnucaHve

Apyroe

DontCheckMoney 0x10 He npoBepsiTb 06ecrneyeHne no KIMEeHTCKO-
MY YPOBHIO.

ExternalUseEveningExecution 0x100 Mpu3Hak 3aaBKM WK CAENKA B BEYEPHIOD
ceccuio.

DontCheckLimits 0x200 He npoBepsiTb IMMUTLI MO OMNLMOHAM.

Charge 0x400 KoHeL, nornyeckoit TpaHsakuuu. ®nar cra-
BUTCSA AAPOM Ha 3asBKM, 4TOObI N0 opAep /10-
ry MOXHO 6bI10 NOMYYUTb YMCNO (U rpaHu-
Libl) TPAH3aKLMiA, TO ecTb NnocnefoBaTe/bHO-
CTW 3asBOK, NOPOX/EHHbIX OAHOM TpaH3ak-
upveit.

LastRec 0x1000 Mpu3Hak nocnegHein 3anucy B TpaH3akuun
MaTyuHra.

DueToCrossCancel 0x2000 Mpu3HaK CHATUA NaccUBHON 3asBkU Npu
KpocC-Caenke.

MoveOperation 0x100000 Mpur3Hak nepeaBumxKn 3asBKU.

DeleteOperation 0x200000 Mpy3HaK 0AMHOYHOTO yAaNeHNs 3asBKN.

BulkDeleteOperation 0x400000 [Mpu3Hak rpynnoBoro yaaneHus 3asBoK.

OppositeOrderTailDeleteDueToCrossTrade |0x20000000 Mpu3Hak ypaneHusa octatka 10C-3aaBKu Mo
NpUYMHE KPOCC-CAENKN.

CODBulkDeleteOperation 0x100000000 Mpu3Hak onepaunn yganeHus 3asaBkun cepau-
com Cancel On Disconnect.

FineOperation 0x1000000000 MpocTaBnseTca npu CHATUKM 3asiBKM B pe-
3ynerate wrpada B RFS.

UKSBulkDeleteOperation 0x2000000000 Mpu3Hak CHATMSA 3as8BOK MO  KOMaHze
UserKillSwitch

NCCRequest 0x4000000000 [Mpu3Hak Toro, 4TO ONepauus ABNSETCA cnea-
cTBueM nogayu nopyveHunsa HKL,

NCCBulkDeleteOperation 0x8000000000 MpusHak CHATMS 3asiBOK MO KOMaHge
DelOrdersByBFLimit

LigNettingRF 0x10000000000 Mpu3Hak 3as1BKM UK cAenkun, chopmmnpoBaH-
HOI1 B npoLiecce NNKBUAALMOHHOTO HETTUHTA.

ActiveSide 0x20000000000 AKTUBHasi CTOpoHa B caenke. 3asBka, npu-
BefLuasn K caenke npyn Ao6aBneHnn B CTakaH.

PassiveSide 0x40000000000 [MaccuBHasA cTopoHa B cpenke. 3asBka U3
CTakaHa, y4acTByloLLas B CAeske.

Synthetic 0x200000000000 Mpu3HaK CMHTETUYECKOW 3asIBKM U CTOPOHbI
CAEeNKn, COOTBETCTBYIOLLEN 3TON CUHTETUYE-
CKOVi 3asiBKe.

RFSOrder 0x400000000000 3anaBka 13 cuctemsl RFS.

Iceberg 0x800000000000 Mpu3Hak aiicbepr-3asBku, CAEMKMA MO aic-
6epr-3asBke.

OperatorinputSA 0x1000000000000 Mpu3Hak 3a8BKM UK CAenKn, ChopMUpoBaH-
HOW Npu 6N1oKVpoBKe No PacyeTHOMy Kogy.

DontFineRF 0x80000000000000 MpusHak HeB3WMaHusi wTpada 3a CAenkn
yperynmpoBaHus.

MorningSession 0x100000000000000 MpusHak TOro, 4To cAefnka coBeplLleHa B
YTPEHHIO TOProBYO CECCUIO.

SyntheticPassive 0x200000000000000 Mpr3HaK NacCUBHON CUHTETUYECKON 3asBKU.

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

KpbITUA.

[na oTnnuna agpecHsIX CAENOK OT CAENOoK, hopMmUpyeMblX NO pesysibTatam NpoBepKM KOTMPOBOK RFS, cnepyeT npoBepsATh He TOMbKO 6UT
Address, HO 1 npu3Hak RFSOrder. B 3asBkax 1 caenkax, 3ak/io4eHHbIX B pe3ynsrare cBefeHUs KOTUPOBOK 13 cucteMbl RFS, 6uT RFSOrder
NOAHAT, TOTAA KakK B afjpPecHbIX cefikax 3TOT 6UT CHAT.
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2.4.7.

[ns yno6ceTBa paboTbl 63k-00ncoB nHdopmauma B PLAZA |l wnio3ax n oTyeTax CMHXpoHU3NpoBaHa. Ans atoro B otyetax f04_XXYY.csy,
fO4cIXXYYZZZ.csv, 004_XXYY.csv, 004cIXXYYZZZ.csv ncnonb3yotcs nons signs_buy u signs_sell. 3T nons nocTpoeHbl Ha OCHOBE 6U-

TOBOW Macku B PLAZA II.

Butbl ExternalUseEveningExecution n MorningSession TpaHCAMPYOTCA TONbKO B OTYeTax.

HaumHasi ¢ Bepcumn 7.9, crnegyroliye Npru3Haky 3asiBOK U CAEMOK, He UCTOMb3YIOLLMECs B HacTosilLee BpeMsi, GyayT nepeonpeaeneHsl 1
MCNONb30BaHbI A4S APYrUX Leneii:

SpotTransfer (0x8000);

REPO (0x20000);

IQSOrder (0x800000000).

Tunbl caenok, opMmupyembie NPU UCMOMTHEHUN N UCTeUYeHUN (hblouepcoB N ONUMOHOB

Tunbl cAeNoK, popMMpyeMble Npu UCTIOSIHEHUU 1 UCTeUYEHNI (DbIOYEepCOB 1 ONLMOHOB, NepedncieHbl B cieayioleli Taénuue:

Tun onepauun

Cpernka 3akpbITUsi NO3ULUU

Cpernka OTKPbITUA NO3ULUK

AaTta n Bpewmsi, Ko-
raa caenky nosssAT-
Csl B OTYETE M Lu/o3e

McnonHeHne noctaBo4HO-
ro chbtovepca

B wnto3ax 1 oTuéTax 6yAeT YHUKa/IbHbIV
HeHyneBoii id.

LieHa cAenku OKpyrnisieTcsl ¢ TOYHOCTbIO
[10 MUHAMA/ILHOTO Lara LieHbl.

TexHnueckasi cfenka, HpuanYecku He
ABNAETCH CAENMKON.

B wnio3ax n otyétax B 6GUTOBOW Mac-
ke npusHakm: NonQuote, Expiration,
FuturesExecution, ClearingTrade.

Het

YTpom B [€Hb WCMOMHe-
HUA

VicnonHeHne pacyeTHoro
obroyepca

B wto3ax n oTyéTtax 6yaeT YHUKasbHbIN
HeHyneBo id.

LieHa CAenK1 OKpyrnsieTcsl C TOUHOCTbIO
[10 5 3HaKa nocne 3ansToi.

TexHuyeckan cpaesnka, lopuanyecky He
ABNAETCA C,qu'IKOIZ.

B wn3ax n otuétax B 6GUTOBOIN Mac-
Ke npusHakm: NonQuote, Expiration,
FuturesExecution, ClearingTrade.

Het

Beuepom B fieHb UcnosHe-
HWA dblovepca

VicnonHeHne noctaBoyHO-
ro onunoHa

B wnto3ax 1 oTuéTax GyAeT YHUKa/IbHbIN
HeHynesoii id.

¢ B wnio3ax n otyétax 6yner yHu-

KaU/lbHbIA HEHyNeBoiA id.

Beuepom B fieHb UCTOSHe-
HUs1 onuMoHa

¢ LleHa cgenkn paBHa 0. ¢ LleHa caenku okpyrnseTcs ¢ TOYHO-

CTbI0 A0 5 3HaKa nocne 3ansToi.
e TexHnyeckass cpaenka, puanyeckn He

ABNSAETCS CAENKOMA. * HOpuanuyeckmn sBNSETCS CAENKOIA.

B wnio3ax n otyétax B GUTOBOM
mMacke npusHaku: NonQuote, Exec,
ClearingTrade.

« B wno3ax W OT4éTax B OWTOBOM |*
Macke npu3Haku: NonQuote, Exec,
ClearingTrade.

VicnonHeHne pacyeTHoro | Het

ornunoHa

B wnto3ax 1 oTuéTax GyAeT YHUKa/bHbIN
HeHynesoii id.

Beuepom B ieHb UCTIONHe-
HUS1 OnLMoHa

 LleHa caenkv oKpyrnsieTcs ¢ TOYHOCTbIO
00 5 3HaKa nocse 3ansToi.

e TexHuyeckasa cpenka, puanyeckn He
ABNAETCA C,D,eflKOVI.

e B wnmo3ax u oT4éTax B 6GWTOBON
Macke npusHaku: NonQuote, Exec,
ClearingTrade.

VicteueHve onunoHa e B wno3ax n otuétax 6yaeTt yHUKanbHbIi | Het

HeHyneBoii id.

Beuepom B ieHb NCMosHe-
HWA dblovepca

¢ LleHa caenkn paBHa 0.
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Twun onepauun

Cpenka 3akpbITUs MO3ULUmn

Cpenka oTKpbITUS No3vuun

Aata n Bpemsi, KO-
raa caesnikv nosiBsAT-
csl B OTYeTe U L/io3e

TexHuyeckan cpaesnka, puanyveckn He
ABNAETCA c,qenK0|7|.

B ws3ax n otuétax B GUTOBOI Mac-
Ke npusHakm: NonQuote, Expiration,
ClearingTrade, OptionLapse.

MNepeHoc nosuuun Ob®

B wnto3ax 1 oT4éTax GyAeT YHUKa/bHbIN
HeHynesoii id.

LleHa caenku pasHa 0.

TexHuyeckan cpesnka, Ipuanyveckn He
ABNAETCA Cﬂ,eﬂKOVI.

B wno3ax u otyétax B 6GMTOBOWA
Macke npusHaku: NonQuote, Address,
TransferClientPosition, ClearingTrade.

B wnto3ax 1 otyétax 6yaer yHu-
KaU/lbHbIA HEHyNeBoiA id.

Llena caenku pasHa 0.

TexHnyeckasn caesnka, opuanyecku
He ABNAeTCA C,Cl,el'IKOVI.

B wno3ax n otyétax B 6UTO-
BO/ Macke npusHaku: NonQuote,
Address, TransferClientPosition,
TransferSource, ClearingTrade.

Beuepom

[l06pOBO/bHbLIN BbIXOA M3
BEYHOro dbtoyepca (Ha
OCHOBaHMV NOAAHHOTOo No-
pyyeHus)

B wnto3ax 1 oT4éTax 6yAeT YHUKa/IbHbI
HeHyneBoii id.

LieHa caenkn paBHa pacuyeTHON LeHe
BEYHOrOo (hblouepca.

TexHuuyeckas chenka, topuanyeckm He
ABNSAETCHA CAENKON.

B wno3ax u otyétax B 6UTO-
BOVW Macke npusHaku:  NonQuote,
PerpetualFuturesExecutionVoluntary,
ClearingTrade,
PerpetualFuturesExecutionPartialVoluntg

B wn3ax n otyétax GygeTr yHu-
KaUslbHbIA HEHyNeBoiA id.

LleHa coenkn paBHa pacyeTHO Le-
He BeYHOro (hbloyepca, YMHOXEH-
HOI Ha KO3(PPULIMEHT, yunTbIBatO-
LWMIA pasHnLy B pasMepHOCTAX WH-
CTPYMEHTOB.

HOpuaunueckn sIBNSETCS CAENKON.

B wno3ax n oTyétax B OUTO-
BO/ Macke npusHaku: NonQuote,

ry. PerpetualFuturesExecution,

ClearingTrade.

Beuepom B AeHb nogauu
MOPYYeHNs Ha WCMosHe-
Hue

MpWHYAWTENbHbIA  BbIXOS,
M3 BEYHOro doblovepca
(peannzauma  HeygoBne-
TBOPEHHOTO crnpoca)

B wnto3ax 1 oTyéTax 6yaeT YHUKasIbHbIN
HeHyneBoi id.

LieHa cfefnkn paBHa pacyeTHOl LeHe
BEYHOrO hbloyepca.

TexHuyeckan cpaesnka, lopuanyecky He
ABNAETCA c,qenkof/i.

B wmo3zax wun otyétax B 6UTO-
BOi Macke npusHaku:  NonQuote,
PerpetualFuturesExecutionForced,
ClearingTrade,
PerpetualFuturesExecutionPartialVoluntd

B wnto3ax n oTyétax Oyaer yHu-
KaJIbHbIA HEHY1eBOWA id.

LleHa chenkn paBHa pacyeTHO Le-
He BeYHOro (hbloyepca, YMHOXEH-
HOI Ha KO3(PPULMEHT, yunTbIBatO-
LWMIA pasHnLy B PasMepHOCTAX WH-
CTPYMEHTOB.

HOpuUanUECcKn ABNSAETCS CAEMKOIA.

B wno3ax n otyétax B 6GUTO-
BON macke npusHaku: NonQuote,

ry. PerpetualFuturesExecution,

ClearingTrade.

Beuepom B feHb nogauv
MOpyYeHNs Ha uCnosHe-
Hve

Pacuet caenkun no 3aaske
C ykasaHuem cnpega TAS
(B mekyweli sepcuu He-
docmyirHo)

B wnto3ax n oTyéTtax byaeT YHMKa/bHbINA
HeHynesoii id.

LieHa caenku pasHa 0.

TexHuyeckan cpaesnka, puanyveckn He
ABNAETCA c,qenK0|7|.

B wno3ax n otyétax B GMTOBOI Mac-
ke npu3Haku: NonQuote, ClearingTrade,
TASSettlement.

B wn3ax n otyétax bygder yHu-
Ka/lbHbI HeHyneBol id.

LieHa cenku paBHa pacyeTHOIA Le-
He BA-blouepca.

HOpuanuecku SBNsieTcs CAeKoii.

B wn3ax n otyétax B 6GUTO-
BOli macke npwusHaku: NonQuote,
ClearingTrade, TASSettlement.

Beuepom B fieHb UcnosHe-
HusA TAS-chbtouepca

ToproBble CAE/KU OTPAXAOTCS C/IEAYIOLMM 06Pa3oMm:

Onepauuu B Xofe TOPros

NHcbopmauusa no onepauyumsam

Cpaernka no gbloyepcy Ha akumMm Ha OCHOBaHUW aipECHON 3asBKMN |

B wto3ax n oTuétax byaer yHUKasbHbIi HeHyneBoii id.

LieHa cfenku OKpYrIseTcs C TOYHOCTbIO 0 MUHUMA/IBHOTO Liara
LieHbl.

FOpuanuecku SBNsSieTcs cAenKoii.
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B wn3ax u oTyétax B 6MUTOBOI Macke: npusHakm NonQuote,
Address.

Cpenka o ghblodepcy Ha akLym Ha OCHOBaHUM 6e3aApecHoii 3as1BKu

B wito3ax 1 oTuétax GyaeT YHVKasbHbIA HEHyNeBoiA id.

LieHa ce/kn OKpyrnsieTcsi ¢ TOYHOCTbIO A0 MUHUMA/IBHOTO Liara
LieHbI.

HOpuanyeckn SBNseTcs CAesKo.

B wito3ax 1 oTuétax B 6UTOBOI Macke: BCe GUTbI BbIK/THOUYEHbI.

Cpaenka no onumoHy Ha hbloYepChbl Ha akumy Ha OCHOBaHWUK afpec-
HOW 3a9BKMN

B wto3ax n oTuétax 6yaeT YHUKasbHbI HEHYNeBoiA id.

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

FOpuanuecku aBNsieTcs caeKoii.

B wnto3ax 1 otyétax B 6UTOBOM Macke: mpusHakum NonQuote,
Address.

Cpaenka no onuuoHy Ha hblouepchbl Ha akuuM Ha OCHOBaHUW 6e3-
aipecHoil 3asBKu

B wto3ax n oTuétax byaer yHUKasbHbIi HeHyneBo id.

LieHa cZenku OKpYrAseTcs C TOYHOCTbIO 0 MUHUMA/IBHOTO Liara
LieHbI.

HOpuanuecku SBNsieTcs cAenKoii.

B wto3ax 1 oTyéTax B GUTOBOI Macke: BCe GUTbI BbIK/THOUYEHbI.

Cpenka no nepeHocy nosvuui

B wio3ax 1 oTuétax 6yaeT YHVKasbHbI HEHYNeBOiA id.

LleHa caoenku okpyrnseTcsa ¢ TOYHOCTLIO 0 5 3Haka nocse 3ans-
TOWA.

HOpuAanueckn He ABNSIETCS CAEMKOIA.

B wn3ax u oTyétax B 6MUTOBOI Macke: npusHakm NonQuote,
Address, TransferClientPosition, TransferSource.

TexHuyeckas caesika Ha ocHoBaHuu 1 yactun a,ﬂ,peCHOVI napHon 3a-
ABKN

B wito3ax 1 oTuétax GyaeT YHVKasbHbIA HEHyNeBoiA id.

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

HOpuanyeckn SBNseTcs CAesKo.

B wsmo3ax n otuétax B GMUTOBOI Macke: npusHaku NonQuote,
Address, Strategy.

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

B wto3ax 1 oTuétax 6yaeT YHVUKasbHbI HEHYNeBoiA id.

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

FOpuanuecku aBNsieTcs caeKoii.

B wnto3ax 1 otyétax B 6UTOBOM Macke: mpusHaku NonQuote,
Address, Strategy, REPOBack.

TexHuyeckas cfienka Ha 0CHOBaHUM 1 yacTu 6e3aapecHoii napHoii
3asBKU

B wto3ax n oTuétax byaer yHUKasbHbIi HeHyneBo id.

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

HOpuanuecku SBNsieTcs cAemnKoii.

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

TexHuyeckas cfienka Ha 0CHOBaHUM 2 YyacTu 6e3aapecHoii napHoii
3asBKU

B wio3ax 1 oTyéTax 6yaeT YHVKasbHbI HEHYNeBOiA id.

LleHa cpenkn okpyrnseTca ¢ TOYHOCTLIO A0 5 3Haka nocse 3ans-
TOWA.

HOpuAanueckun SBNSETCS CAENKOIA.
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e B wnio3ax 1 oT4yétax B 6UTOBOI Macke: npusHaku NonQuote,
Strategy, REPOBack.

Cpaenka no gblyepcy Ha akumu Ha OcHoBaHuW caenkm B RFS e B wn3ax n oT4éTax byaeT yHUKabHbIi HeHyeBoli id.

* LleHa czienku okpyrnsieTcsi C TOYHOCTLIO 10 MAHUMAIBLHOTO Wwara
LieHbI.

* lOpuanyeckn SBNsSieTCs CAENKOMA.

* B wno3ax u otyétax B GUTOBOI Macke: npusHaku NonQuote,
Address, RFSOrder.

Cpaenka no onuMoHy Ha (hblYepChl Ha akLMM Ha OCHOBaHWW CAENKM | B Lwiio3ax n oTuéTax 6yaeT YHUKasIbHbIA HEHY1eBOA id.

B RFS

 LleHa caenku oKpyrnsieTcs ¢ TOYHOCTbIO A0 MVHUMASILHOTO Luara
LiEHBI.

* HOpugnueckn ABnsieTca cAeKoii.

e B wnt3ax n otyétax B 6mTOBOIM Macke: npusHakm NonQuote,
Address, RFSOrder.

TexHuyeckas cgenka no 1 yacTy NapHOW 3asiBKM Ha OCHOBaHWM ¢ B Luto3ax U OTYETax BYAET YHUKa/bHBIA HEHyneBoli id.

caenkn B RFS

* LleHa caenku okpyrnseTcs ¢ TOYHOCTbIO A0 5 3HaKa nocse 3ans-
TOWA.

* tOpugnueckn aBnsieTcsa caenKoii.

* B wnt3ax 1 oT4éTtax B 6UTOBOI Macke: npusHaku NonQuote,
Address, Strategy, RFSOrder.

TexHuyeckas caenka no 2 4acTu NapHOW 3asiBKM Ha OCHOBaHWM |¢ B Lwinto3ax 1 oTYETax 6yAeT YHUKabHbIA HeHyneBoli id.

caenkn B RFS

* LleHa caenku okpyrnseTca ¢ TOYHOCTLIO 0 5 3Haka nocse 3ans-
TOWA.

 HOpuAanuecku SBNSETCS CAESKOVA.

e B wnio3ax 1 oTt4yétax B 6UTOBOI Macke: npusHaku NonQuote,
Address, Strategy, REPOBack, RFSOrder.

2.5. PacnucaHue TOproB U KJIMpUHra

2.5.1. PacnncaHune ToproB. Toproeble ceccuu

Topru B cucteme SPECTRA 0CyLLEeCTBAAIOTCSA B paMKax TOProBoii ceccun. ToproBas ceccusi - Nepuog BpeMeHu, B TeueHne KoToporo bupxa

NPOBOAMT TOPru. TOproBasi CeCcusi BK/OUAET B Cebs:

* AYKUMOH OTKPbITUSA, NPOBOAMMbIM Nepes YTpeHHel [oNoNHUTENbHO TOProBoi ceccuell (B criyyae ero npoBefeHns), Ans peasbHbIX
Topros anutca ¢ 8:50 o 9:00 o MOCKOBCKOMY BpeMEHM.

* YTPeHHIOW AONOSTHUTENBHYIO TOProBYHO ceccuto (B C/lydae ee NpoBeAEHWsT), A/l peasibHbIX TOproB Anutes ¢ 9:00 go 10:00 no MOCKOB-
CKOMY BPEMEHH.

* AYKLMOH OTKpbITWS, NpOBOAMMBIV Nnepes OCHOBHOM TOProBoli ceccueii (B cnyyae ero npoBefeHns), AN peasbHbIX TOProB aamTces ¢ 9:50
[0 10:00 N0 MOCKOBCKOMY BPEMEHM.

* OCHOBHYIO TOProByt Ceccuio, A/19 peasibHbIX Topros gsmTca ¢ 10:00 o 19:00 N0 MOCKOBCKOMY BPEMEHW.

* BeuepHIol0 4ONONHUTENbHYO TOPrOBYHO CECCUIO (B C/lyYae ee NpoBeAeHNs), AN peasibHbix TOproB gamtces ¢ 19:00 go 23:50 no MOcKoB-
CKOMY BPEMEHW.

* AYKLMOH OTKPbITUSA, NPOBOAMMBIV Nepes JononHNTENbHO TOProBoii ceccreli BbIXOAHOTO HA (B ClyYae ero NpoBeAeHns), 415 peasibHbIX
Topros anutca ¢ 9:50 go 10:00 N0 MOCKOBCKOMY BpeMeHW.

» [lonosiHUTENbHY0 TOProBYIO CECCUI0 BbIXOAHOTO AHA (B Crlyyae ee NpoBefAeHust), 4718 peasibHblX Toproe anuresa ¢ 10:00 go 19:00 no
MOCKOBCKOMY BPeMeHW. [JonoMHUTENbHbIX TOPrOBbIX CECCUIA BBIXOAHOMO AHA MOXET ObITb HECKOMbBKO.

B npegenax ogHO TOProBoii ceccun 06paLlatoTcs OA4HM U Te e TOProBble MHCTPYMEHTBI Y NPUMEHSOTCA OAHMW U Te Xe napameTpbl Ans
pacyeta obecneueHuns. B npomexyTkax Mexay TOProBbIMU CECCUAMU NPOU3BOAUTCS PSS BaxHenwnx ans cuctemol SPECTRA onepauuid,

TaknX Kak KNMpUHI, nCteyeHne cpoka rEQEI‘/IICTBI/IH KOHTPaKTOB, reHepauna n paccblsika oT4eToB U T.N.

PacnucaHue ToproBbix ceccuii ny6nnkyeTcs B W03e B Tabnuuax session u trade_periods B notoke FORTS_REFDATA_REPL.
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2.5.2. OnpepeneHne pacyeTHOW LeHbl U MHAUKATUBHbIX KYpCOB

PacyeTHas LieHa NCNonb3yeTca A4/19 pacyeToB B KIMPUHIOBYIO ceccuto. OnpeAeneHne pacyeTHON LieHbl OCYyLLEeCTBISETCS B COOTBETCTBUN
¢ MeToaukoli onpefeneHnst pacyeTHoOW LieHbl CPOYHbIX KOHTPAKTOB, OnncaHHoi B Mpunoxexun 1 k MNpasunam opraHW3oBaHHbIX TOProB Ha
CpouHom pbiHke TTAO Mockosckas bupxa. PacueTHas LieHa onpefensieTcs B 3apaHee 3apukcMpoBaHHoe pacnucaHuem Bpemsi, Bpems
ny6nukyeTcs B LWI03e B nose settl_price_calc_time B Tabnuue session B notoke FORTS_REFDATA_REPL. 3HaueHue PacyeTHoli LeHbl,
nocne ee onpegeneHus, ny6nmkyetcs B LW03e B nose settlement_price_clr Tabnuy, fut_sess_contents 1 opt_sess_contents B notoke
FORTS_REFDATA_REPL. MosiBNeHe HOBOro 3Ha4eHWs1 PacyeTHOi LieHbl B Tabnuuax, MOXHO OTC/IeAWTb MO NPUX0AY CUHXPOCOOGLITHSA
(47) settlpricecalc_finished B Tabnuue sys_events.

[o Toukun onpeaeneHns PacyeTHoi LieHbl (settl_price_calc_time) B none settlement_price_clr 6yaet otobpaxatbcs npeablayliee 3HaueHe

PacueTHO LieHbl. Jlorvka 3ano/iHeHNs nons settlement_price He U3MeHSIETCA - Kak U ceiiyac, nosie 06HOBUTCS aKTyaslbHbIM 3HAYEHNEM B
npouecce KIMPUHTOBOI ceccuu.

2.5.2.1. PacueT AONO/IHUTE/IbHbIX BE/IMUNH UHAUKATUBHOW BapuaLVUOHHOM MapXu U TEKYLLLEro onepaTuBHOrO

pyCKa C yYeTOM pacyeTHOl LeHbl
B fgononHeHune kK ny6ivMkKyeMbiM BeMUMHAM WHAWMKATUMBHOV BapyaLMOHHON Mapxu, KOTopas CYMTaeTCA Ha OCHOBE TeKyLueil pbIHOYHOM
LeHbl, B LU/03e TPaHCMPYETCA 3HaYeHVe UHAMKATUBHOWM BapuaLVOHHOVW MapXu C y4eTOM 3adiMKCUMPOBaHHOW A0 KIMPUHIA pacyeTHOM
LeHbl. PaccunTbiBaemoe 3HadeHne nybnvkyeTca B Wto3e B nose vm_at_settl B Tabnnyax fut_vm, opt_vm, fut_vm_sa, opt_vm_sa B noToke
FORTS_VM_REPL. [lo chukcaummn pacyeTHOl LieHbl, B pacyeTe vm_at_settl ncnonb3yercs Tekylas pblHOYHAs LeHa, nocne dukcaumm
pacueTHOM LieHbl, B pacyeTe vm_at_settl 6yaeT npumeHeHa pacyeTHas LieHa.
Takke B notoke FORTS_RMT_REPL, B Tabnuue rmt_im, ny6ankytoTcs fONOMHUTENbHbIE BEMIMUNHBI: TEKYLLWIA ONepaTyBHbIA PUCK C yHETOM
pacueTHO LeHbl rmt_posrisk_at_settl n nHaMKaTVBHasA BapuaLVOHHas Mapxa C YYeTOM pacyeTHOW LeHbl rmt_vm_at_settl. o cmkcauum
pacuyeTHOM LieHbl, B pacyeTe 3TUX BeIMUMH NCNO/b3YeTCs TeKyLLas pbiHOYHAsA LeHa, nocne mKcaumy pacieTHON LieHbI, B pacyeTe byaert
NpUMEHeHa pacyeTHas LeHa.

2.5.2.2. dukcaymsa MHAMKATUBHbLIX KypCcOB
[insA pacyeTa KOHTPaKTOB, KOTVPYIOLLMXCS B BastoTe, TpebytoTcs 3atnKcMpoBaHHbIe 3HAYEeHUS MHOUKATVBHBLIX KypCOB BaUIIOT AN onpeje-
NIEHNA CTOMMOCTMU Lara LeHbl (B KNMPUHT 1 AN aKenupauum). VIHAMKaT1BHbIe KypCbl BaUTHOT (OUKCUPYIOTCA ABa pa3a B feHb B 14:00 n B 19:00.
CoOoTBeTCTBYIOLIME 3adMKCHPOBaHHbIE 3HAUYEHWNA CTOMMOCTU Lara LeHbl 415 Kak4oro KoHTpakTa OyayT oTpaxeHbl B nosne step_price_clr
B Tabnumuax fut_sess_contents n sess_option_series notoka FORTS_REFDATA_REPL:
e [/19 IKCNNPUPYEMBIX MHCTPYMEHTOB - B 14:00 n B 19:00;

* ANS OCTasIbHbIX MHCTPYMEHTOB - 19:00, B MOMEHT chukcaumm Kypca A7 KNMPUHToBOW ceccum.

2.5.3. KnupuHroBas ceccusi (mtm)

KnupuHrosas ceccusi (mtm) npoBogUTCS NO OKOHYaHuUM Toprosoii ceccumn T B nepuog ¢ 23:50 go 00:30 MOCKOBCKOro BpeMeHW. KnupuHro-
Bas CECCUA HYXHa A/1a pacyeTta TpeboBaHuii 1 06s13aTenbCTB Mo pasgenam 7kp-b®, PK no pesynstatam Topros B Toprosoi ceccumn T. B
KNvpuHroByto ceccuto Mpon3BOANUTCA:

» OnpegeneHvie TpeboBaHWii N 0653aTeNbCTB (BapuauyoHHaa Mapxa, npemumn, Komuccumn) no pesynsrary Toproeoii ceccum T.

* [lepecyeT LieHOBbIX rpaHunL,.

* MepecyeT 0.

* JKCMnupauus B HaCTU KOHTPAaKTOB.

» CHsATWe 3asBOK TekyLlero AHA (kpome 3as80K GTD).

* V3MeHeHue fatbl B CUCTEME 1 HA3HAYEHWEe HOBOW TOProBoli ceccun.

« ®opMMpOBaHNE OTHETOB.

2.5.4. PacueTtHasd ceccus

PacyeTHas ceccusl HyxHa AN UCNOMHeHWs TpeboBaHuii 1 0653aTenbCTB, paccunTaHHbIX B KnupuHrosyto ceccuio T no pasgenam 7kp-bo,
PK. PacueTHas ceccusi npoBoauTcs Bo Bpems Toprosoii ceccun T+1 B 20:00 MOCKOBCKOro BpeMeHU 6e3 NpuocTaHoBKM TOproB. B PacueTHyto
ceccuio NPon3BoAnTCA:

* VcnonHeHune o6s3atensCcTs/Tpe6oBaHUii N0 BApUaLMOHHON MapXe 1 NpemMun, onpegeneHHbIX B NnpeablayLuyto KNvprHroByo ceccuto no
pasgenam 7kp-b®, PK.

* VicnosiHeHve 06513aTe/bCTB MO KOMUCCYOHHOMY BO3HArPaXKAEHMIO N0 CAEKaM, 3aK/0UEHHBIM B NPeblayLLyto TOProBy Ceccuio.
» duKcauusa pakToB Ha/IMUMSA 33[40/MKEHHOCTH YUacTHUKOB KvpuHra nepeg HKL,

* ®opmupoBaHve OTHETOB MO pe3ynbTaTy UCMOSTHEHNS.
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2.5.5. Oco6eHHOCTHN nopefeHvA pasHbIX Cyu.l,HOCTeﬁ B cucrteme npn HasHa4eHuUu HOBOIA TOPp-

roBoii ceccum

2.5.5.1. CnpaBo4Has U ceCCUOHHaA uHtopmaumsa
Mpu Ha3Ha4YeHNN HOBO TOProBOW ceccun AaHHbIe U3 CNPaBOYHbIX TabuL, B KOTOPbIX CYLLECTBYET NpMBsi3Ka kK HOMEpPY Ceccuy 3aKkaumnsa-
I0TCA BHOBb M3 K/IMPUHra C ykasaHWeM HOBOTO HOMepa TOproBoii ceccun. B cnpasouHble Tabaulpl, B KOTOPbIX HET NPUBA3KKM K HOMEpY
ceccuu, npucbiiaetcst Habop N3MeHEeHN, TO ecTb 406aBNATCA HOBbLIE 3an1cK, NOSIBUBLLUMECS [/151 HOBOW TOProBOl ceccuu, v yaansoTcs

3anncy AN 06bEeKTOB, KOTOPbIX HE A0MKHO ObITb B HOBOM TOProBol ceccun. CnpaBoyHble TabuLbl — 3T0 Tabnuubl, NPUXoAsALLME B NOTOKE
FORTS_REFDATA_REPL. /iTorom Bcex aTux U3MEHEHW ABnsieTcsl fobasnexHne B TabiuLly Session 3anncu ¢ HoBbIM HOMEPOM Ceccuun.

2.5.5.2. leHbru n no3nuuun
Mpun cMeHe TOProBoii ceccum MHhopmaLms o cpeacTBax, MMMUTaX 1 NO3ULMUSAX KMEHTOB 0GHOBNAETCS B PEXMME NPUMEHEHNS 06HOBNEHWIA,
TO eCTb MEHSIOTCA TOMbKO T 3anncK, B KOTOPbIX BO BPEMS K/MPUHra peasibHO Npousownn nameHeHus (notoku FORTS_PART_REPL un
FORTS_POS_REPL).

2.5.5.3. 3aaBKu U caenku

OcHoBHas Toprosas UHdopmauus (notokn FORTS_TRADE_REPL, FORTS_ORDLOG_REPL n FORTS_DEALS_REPL) coxpaHsieTcs, T.e.
[,0 HOUU TEKYLLLEro [HA B pensmkauum AOCTYMHbI 3as1BKN U CAEKW, CAeNaHHbIe B TEKYLLYIO TOProBYH CECCUIO.

Mpn cMeHe TOProBOIt ceccun NPONCXOANUT aBTOMATUYECKOE NePeBbICTaB/IEHNE MHOTOLHEBHBIX 3asBOK, AaTa UCTEYEHWs! KOTOPbIX eLle He
HacTynuna, nyTem yaasieHns CTapoil 3asBKku 1 A06GaBeHNss HOBOW (C HOBbIM HOMEPOM). YunTbIBasi, UTO B pensvky B Tabnuuy orders_log
nHhopmauys 06 3TOM He npedaeTcs, KIMEHTCKas cucTema Ao/mkHa BbiTb YCTpoeHa crefytolwmm o6pasom. Mpu oGHapYXeHUM HOBOTO

Homepa TOproBoii ceccumn B TabnnLe Session, KMEHTCKas cucTemMa Ao/MKHA "3abbiTh" 060 BCEX 3asiBKaX, KOTOPbIE Y HEe COXPaHUINCH B
namsiT fo 3TOro, 1 "ciywars" pensvky Ha npeaMeT MosiB/IeHUs HOBbIX 3as1BOK, C yKazaHWeM HOBOTO HoMepa TOProBoii Ceccum.

2.5.5.4. UHCTPYMEHTbI
Mpy cMeHe TOProBoW ceccyn MPOUCXOAUT yaasnieHne TOProBbIX MHCTPYMEHTOB, C UCTEKLLIMM CPOKOM obpalleHus, n AobaBieHne HOBbIX
TOProBbIX WHCTPYMEHTOB. CyLLEeCTBYET NpPaBW/0 — HOBbLIMU WHCTPYMEHTamy Heslb3si TOProBaTb B YTPEHHIO TOProBYH CECCuio, npu

3TOM [AaHHble MHCTPYMEHTbl NPUCYTCTBYKOT B CMUCTEMe, MHopMauma Mo HUM MpUXoguT B pensmke. B Tabnuuax fut_sess_contents n
opt_sess_contents Takne MHCTPYMEHTbI NOMeYeHbl cneuyasibHbIM NPU3HaKoOM.

2.5.5.5. MNMoTokn pennunkayumn

Ha rpaHuLe ToproBbIX CECCUIA NOTOKM PEnIMKaLMm MOryT BbiTb LUTATHbIM 06Pa30M 3aKpPbITbl M NEPEOTKPbIThHI 3aHOBO CepBEPaMU TOPTroBOi
CUCTEMBI, NPU 3TOM MO HEKOTOPLIM NOTOKAM MOXET MPUIATU YBEAOM/IEHNE O CMEHE HOMEPA XW3HU CXEMbI.

B HacToALmii MOMEHT, 6e3 CMeHbl HOMepa XWU3HN MOTYT NepeoTKPbIBATLCS CefytoLme NoTOKM:
* [1OTOK C O6LMMY PbIHOYHBIMK AaHHbIMM FORTS_COMMON_REPL.

* [OTOK C TEKyLUMMM 3HaYeHuAMY BonatunbHoctn FORTS_VOLAT_REPL.

* TOTOK C TEKYLLMMW 3HAYEHUAMMN BapraLoHHoW mapxu (npemun) FORTS_VM_REPL.
MOTOKM, KOTOPbIE He NEPEeOTKPbLIBAIOTCA:

« TloTOK co cnpaBoyHOi nHdopmaumein FORTS REFDATA_REPL.

* [oTtok c Toprosoit nHdopmauuein FORTS_TRADE_REPL.

* [MoTok co cpe3amu ctakaHoB FORTS_USERORDERBOOK_REPL.

* ToTOKM arperpoBaHHbIX CTaKkaHoB.

* MoTtokn FORTS_PART_REPL, FORTS_POS_REPL, FORTS_INFO_REPL

 [MoTok 6upxeBbIx MHAekcoB RTS_INDEX_REPL.

* MNotok FORTS_CLR_REPL.

2.5.6. icnonb3oBaHue MeXaHM3Ma CUHXPOCOObLITUIA ANA NOSTyYEHNA KOHCUCTEHTHOIO COCTOS-

HUA AaHHbIX B CUCTEMe
Ecnu ans paspabarbiBaeMoii CMCTEMbI KPUTUUYHO MMETb BO3MOXHOCTb OTMeYaTb COBOKYMHOE KOHCUCTEHTHOE COCTOSIHWE BCEX [JaHHbIX B
TOProBOI cUCTEME HAa HEKOTOpble «BaXKHble» MOMEHTbI BPEMEHM, TO Takas cucTema [o/mkHa UCMOMb30BaTh MeXaHU3M CUHXPOCOGbLITUIA.
[N cUHXpOHU3aLMN JOCTYMHbI CNeaytoLme COCTOSIHUSI TOPrOBOI CUCTEMBI:

» [laHHble ANst HOBOW TOProBol ceccuMm 3akadeHsl 1 paccumtaHbl (~00:24-00:25, MOCKOBCKOro BpeMeHH)
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.

Hauano knupuHrosoii ceccum (23:50, MOCKOBCKOro BpeMeHM)

[aHHble nocne KIMPUHIoBON ceccun nepepaccunTadbl (~00:24, MOCKOBCKOrO BpeMeHM)
PasaBwkka NIMMUTOB 3aKOHYeHa (B TeYeHne Topros)

Hauyano npuema 3aaBOK B ayKUMOH OTKPbITUSA (~8.50, MOCKOBCKOro BpeMeHw)
OKoHYaHWe nprema 3asBOK B ayKLMOH OTKPbITUA (~8.59, MOCKOBCKOro BpeMeHu)
Hauano pacyetHoii ceccum (20.00, MOCKOBCKOrO BPEMEHW)

OKoHuaHue pacuyeTHoi ceccum (~20.09, MOCKOBCKOro BpeMeHW)

OnpegeneHve 1 dukcaumst pacyeTHbIx LieH (19.00, MocKOBCKOro BpeMeHM)

N5 yBeJOMIEHUS BHELLHUX CUCTEM O HACTYM/IEHWV ONPEAENIEHHOTO COCTOSIHSI TOPTrOBOY CUCTEMBI, B MOTOKAX PENMKALWM TPaHCIMpYeTcst
Tabnuua sys_events cnegytouiero opmara:

Mone Tun OnucaHve

repliD i8 Cnyxe6bHoe nosne nogcucTembl penvkaumm
replRev i8 CnyxebHoe none nofgcncTembl pennkawmm
replAct i8 CnyxebHoe none NOACUCTEMbI penankalmumn
event_id i8 YHUKanbHbIl nAeHTUGMKaTOp Co6bITHA
sess_id i4 Homep ceccun

event_type i4 Tun cobbITuA

message c64 OnuncaHue cobbITUSA

server_time t Bpems cobbITus

Tabnuua TpaHCIMPYETCS B C/IEAYIOLLMX MOTOKAX PEnIMKaLmi:

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
FORTS_RMT_REPL
FORTS_SESSIONSTATE_REPL
FORTS_INSTRUMENTSTATE_REPL

FORTS_SECURITYGROUPSTATE_REPL
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MpaBuna CUHXPOHU3ALUMM AaHHbIX CeaytoLme - Npu HacTynAeHUn 1106abHOTO CoBLITUS B TOPTrOBOI CUCTEMe, Noc/ie reHepaLlun BCex
[laHHbIX N0 3TOMY CO6bLITVIO BCEMM NOACUCTEMAMMW TOProBOW CUCTEMbI, B Ta6MWLbl Sys_events BCTABMSETCS 3aMUCh C OAHUM U TEM Xe
event_id, ¢ event_type, COOTBETCTBYIOLLMM TUMY COObLITUS:

1 (session_data_ready) - 3aKoH4YeHa 3arpy3ka AaHHbIX U3 KNIMPWUHIOBOI CUCTEMbI B TOPrOBYIO Nepes, Ha4yasioM HOBOI TOProBOi ceccuu;
CO6bITVSA faHHOIO TrNa TPaHC/IMPYHTCS BO BCEX MOTOKax, rae ecTb Tabnuua sys_events, kpome notoka FORTS_CLR_REPL

» 3 (clearing_data_ready) - rotoBbl AaHHble MOC/E KIAMPUHTOBOW ceccun; cOobbITUS JaHHOTO TUna TPAHCAMPYKTCA TOMbKO B MOTOKe
FORTS_CLR_REPL

* 5 (clearing_started) - Hauyan0 KJAVPUHIOBOW CECCUMW; COOLITUSI JAHHOTO TUMa TPAHC/MPYKOTCS BO BCEX MOTOKax, rge ectb Tabnvua
sys_events, kpome notoka FORTS_CLR_REPL

» 6 (extension_of limits_finished) - pa3gBukka NMMUTOB 3aKOHYEHA; COOLITUS AAaHHOro T!na TPaHCUPYTCS BO BCEX NOTOKax, rae ecTtb
Tabnuua sys_events, kpome notoka FORTS_CLR_REPL

» 23 (discrete_auction_add_order_started) - Hayano npmema 3asBOK B ayKLMOH OTKPbITUSA; COObITUS AaHHOIO TUNa TPaHC/IMPYTCS B No-
Tokax FORTS_TRADE_REPL, FORTS_ORDLOG_REPL, FORTS_DEALS_REPL n FORTS_REFDATA_REPL

» 24 (discrete_auction_add_order_finished) - okoH4YaHVe nprema 3asBOK B ayKLVOH OTKPbITUS; COOLITUSA AaHHOrO TUMa TpaHCMpyTcs B
notokax FORTS_TRADE_REPL, FORTS_ORDLOG_REPL, FORTS_DEALS_REPL n FORTS_REFDATA_REPL

» 36 (start_of_calendar_date) - Hauano KasieHAAPHOr0 AHSI; COOLITUS AAaHHOTO TMna TPaHC/MPYHOTCA BO BCEX MOTOKax, rAe ecTb Tabnmua
sys_events, kpome notoka FORTS_CLR_REPL

» 37 (settlement_session_started) - Hauas10 pacyeTHO ceccum; CobbITUS JaHHOTO TNa TPAHC/IMPYHOTCSA BO BCEX MOTOKAX, e ecTb Tabnmua
sys_events, kpome notoka FORTS_CLR_REPL

» 38 (settlement_session_finished) - okoHYaHVe pacyeTHol ceccumn; CobbITUS AAHHOTO TUNa TPaHCMPYIOTCS BO BCEX MOTOKaXx, rae ecTb
Tabnuua sys_events, kpome notoka FORTS_CLR_REPL

» 47 (settlpricecalc_finished) - pacyeTHble LeHbl 3athukcupoBaHbl; COObITUSE JaHHOTO TUNa TPaHCAMPYKTCA BO BCEX NOTOKax, rae ecTb
Tabnuua sys_events, kpome notoka FORTS_CLR_REPL

BHeLUHAs cucTema, MOXET NOAMUCATLCSA Ha NosTyYeHne TabnvLbl COObITUN BO BCEX MHTEPECHBIX e/l MOTOKax pensimkaumm 1 nonyyuTb yBe-
[lOM/1eHne 0 TOM, KOoraa AaHHble roToBbl. Bo Bcex NOTOKax penankaumm 3anucy B sys_events, OTHOCSLLMECS K O4HOMY COObITVIO B TOPrOBOIA
cucteme 6yayT MMETb OAMHAKOBLIN event_id. B nonsx sess_id n message BblgaeTcs paclivpeHHas uHdopmauns — HoMep HOBOW uimn
TeKyLLeil TOproBoii ceccum 1 TeKCTOBOE coobLLeHne. Obpallaem oco60e BHUMaHWE Ha TOHKOCTY:

* He rapaHTvpyeTcs MAeHTUYHOCTb 3HaYeHuii cnyxebHbix noneii repllD, replRev B pa3Hbix NOTOKax penavkauum 418 OgHOT0 U TOro xe
C06bITMA. OpUeHTNPOBaTLCSA CTOUT TOMbKO Ha event_id.

 YBefomsnieHue B sys_events npuxoaut MOCJ/IE BCeX AaHHbIX, B YaCTHOCTM 3TO O3HAYAET, YTO B pexume NojlydeHnst faHHbIX on-line
BHELLIHSISi cCUCTeMa NoJyuuT cHauaia caMu HOBbIE AiaHHbIe, HANpUMep, MHCTPYMEHTbI, Ha3HaYeHHbIe B HOBYHO CECCUI0 WU NepeHeCceHHble
B HOBYIO CECCUI0 MHOTOZHEBHbIE 3as1BKU, @ Y)KE MOTOM — yBefjoM/IeH1e B SyS_events.

* He rapaHTMpyeTca KOHCMCTEHTHOCTb AaHHbIX NpU UX pasgade B pexume snapshot. B cneactBune Toro, YTo NPOTOKON pennnkauumn He
3anoMMHAET NOPSALOK NOTYHYEHUA 3anuceil Mexay pasHbiMK Tabnuuamu B NOTOKe, faHHbIe pa3farTca B NOpsAke onucaHvs Tabnuy B
CXemMe, MMEeHHO NOo3ToMy 3anvcy B pexume snapshot 6yayT npuxoanTb He B TOM MOPsiAKe, B KAKOM OHU MPUXOAWNW B pexume on-line.
Hanpumep, npuxog cobbiTus session_data_ready B MOMEHT NOYYEHUA CHAMLLIOTa COBEPLUEHHO He 03HAYaeT, YTO AaHHbIe roTOBbI, Y4u-
TbiBaA BbllleckasaHHoe, cobbiTve session_data_ready BnosiHe MOXeT OTHOCUTLCA K MpeablayLlei TOproBoi ceccuu. Moatomy ncnosnb-
30BaTb yBeAOM/IEHUs], NpUXoasiive B Sys_events, 415 OLEHKA KOHCUCTEHTHOrO COCTOSHWSA AaHHbIX B CUCTEME MOXHO TO/IbKO nocne
nepexoga B pexum on-line.

2.5.7. CepBUC pa3payum ctTaTyCcoOB UHCTPYMEHTOB

B Tekyuweii Bepcun SPECTRA BbluMC/IEHVE CTATyCOB MO BCEM UHCTPYMEHTaM M UX pasgada KMeHTam NpoucxoasiT C HEKOTOPbIMU 3a-
AepXKamy OTHOCUTE/IbHO BPEMEHU X (CTaTyCOB) peasibHOro U3MEHEHNSA B CUCTEME, YTO HEraTMBHO CKa3blBAETCA Ha Nosb3oBaTesiax cu-
cTeMmbl. VIHhopmaums o TekyLem cTaTyce TOProBoii Ceccun 1 MHCTPYMEHTOB AOCTyNHa B LWo3e B Tabnuuax session, fut_sess_contents
n opt_sess_contents, notoka FORTS_REFDATA_REPL. B pamkax nporpammbl UMNopTO3amMeLLeHns 1 B LeNsax YCKOpeHnsa pasgayn uH-
chopmaumm no cratycam MHCTpPyMeHTOB 1 ceccum B TC SPECTRA B Bepcun 8.3 peanin3oBaH HOBbIi cepBuc - CepBUC pasfayn cTaTtycoB
VNHCTPYMEHTOB.

CepBI/IC pasga4vn CctatycoB MHCTPYMEHTOB NPU U3MEHEHUU COCTOAHUA NMHCTPYMEHTOB U/IN CEeCCUN, paCCHNTbIBAET UTOroBbIe CTaTyCbl UH-
CTPYMEHTOB 1 Ceccuun, N pasgaeTt nx B Buae pensinku I'IOTpe6VITe/'IFIM. Ha BbIxofie cepBuC BbIAAET TPN HOBbLIX MOTOKA:

* FORTS_SESSIONSTATE_REPL - CtaTtyc aKkTUBHOI1 ceccuw.

* FORTS_INSTRUMENTSTATE_REPL - CtaTycbl MHCTPYMEHTOB MO aKTUBHOIN ceccuu.

* FORTS_SECURITYGROUPSTATE_REPL - CtaTyc no rpynne MHCTPYMEHTOB aKTUBHOI ceccuu.

CepByC pa3gaeT cTaTycbl MHCTPYMEHTOB M0 rpynnamM MHCTPYMEHTOB. K 04HOMY MHCTPYMEHTY MOXET 6bITb NPYMEHEHO HECKOMBKO rpynmno-

BbIX CTATYCOB, COOTBETCTBEHHO OAWH MHCTPYMEHT MOXET BXOAMTb B HECKO/bKO pynn. Pasgaya ctatyca UHCTPYMEeHTa No rpynnam no3Bso-
NSIET 3KOHOMUTL TPagUK (MHCTPYMEHTOB MHOTO, Tpynn Maso), Tak kak He Haflo NosyyaTb OGHOBMEHUs N0 BCEM MHCTPYMEHTAaM, a Takke
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NoBbILLIAET CKOPOCTb pacyeTa caMoro cratyca MHCTPYMEHTOB, Tak Kak nepecyeT BeAeTcsl TOMbKO AN MHCTPYMEHTOB rpynnbl. Hanpumep,
B BK 1 MK 06HOBASAOTCS CTaTyCbl MO BCEM MHCTPYMEHTam 1 B 3TOM C/lyyae pasjada no cetu 3aHuMaeT CekyHAbl, NonyyeHne ctatyca no
1 rpynne - MUNANCEKYHABI.

Monb3oBaTensmM, KOTOpPbIM  HyxHa elwe 6onbllad CKOPOCTb  pasfayn  CTaTycoB  WMHCTPYMEHTOB, npefnaraeTca  BOC-
nonb3oBatbCs  AaHHbIMM notoka FORTS_SECURITYGROUPSTATE_REPL. T[lo cnpaBo4YHMKaM WHCTPYMEHTOB W  Tabnuue

FORTS_SECURITYGROUPSTATE_REPL.security_group_state nosib3oBaTeniv MOryT CaMmoCTOATE/IbHO, Ha CBOEl CTOPOHE BbIYUCNSATb Te-
KyLLMe cTaTyCbl MHCTPYMEHTOB.

2.5.7.1. AnropuTm BbI4YMC/IEHUS cTaTyca MUHCTPYMEHTA U3 rPynnoBbIX CTaTycoB
VIHCTpYMEHT BXOAWT B 0fHY Wan 6onee rpynn. Kaxaas rpynna UMeeT TOProBblii cTaTyc B Nnose state Tabnuubl security _group_state. Uto-
TOBbIA CTATYC MHCTPYMEHTA - 3TO Xy/ALUNIA (CaMblil CTPOTWiA) N3 CTATyCOB rPynM, B KOTOPbIE BXOAUT MHCTPYMEHT. CTaTyCbl rpynbl MHCTPY-
MEHTOB:
e '4' - 3anpeLleHo BCE.
» '2'- 3anpeLyeHo Bce KPOMe CHATUSA 3asBKU.
* '16' - 3anpeLleHo yBennyeHme nosmumumn.
» '8'- C6H0p 3a8BOK B ayKLMOH OTKPbLITUS.
» '0' - Pa3speLueHo Bce.
Crarycbl nepeuncieHbl B Nopsake yobiBaHUS npuopuTeTa (CTPOrocTu OrpaHnyeHus).
ANTOpUTM BbIYMCNEHNA TOPTOBOTO CTaTyCca MHCTPYMEHTA U3 rPYNMoBbIX CTaTyCoB:

1. O6paliaem BHUMaHue, 4YTo AaHHble B notokax FORTS_REFDATA_REPL n FORTS_SECURITYGROUPSTATE_REPL fomxHbl 6bITh
3aCMHXPOHN3MPOBaHbI MO CUHXPOCOGLITUSM.

2. Mo notoky FORTS_REFDATA_REPL nosnyyaem Cnvcok MHCTPYMEHTOB 1 X NPUBA3KY K PBK, cekumam, pexvmy TOpros n rpynne uH-
CTpymeHTOB. Mo cobbITnio session_data_ready ¢pukcrpyem CnMcoK MHCTPYMEHTOB M UX MPUBA30K, B TEYEHUWN TOProB 3TOT CMMCOK He
MeHseTCA.

3. CTpoum  KOHTeilHep instrument_state no 3anucam u3  fut_sess_contents W  opt_sess_contents u 3anucam U3
FORTS_SECURITYGROUPSTATE_REPL.security _group_state. 3neMeHTbl KOHTeliHepa:

* isin_id - YHukanbHbIli ngeHTucbmMkaTop MHCTpyMeHTa. U3 3anucu B fut_sess_contents/opt_sess_contents.

 section_id - geHTudmkartop cekuuu. Mo fut_sess_contents.base_contract_code/opt_sess_contents.base_contract_code B fut_vcb/
opt_vcb 6epem section_id.

» base_contract_id - WgeHTudmkatop ®BEK (dbrouepcHoro 6a30Boro koHTpakta). o fut_sess_contents.base_contract_code/
opt_sess_contents.base_contract_code B fut_vcb/opt_vcb 6epem base_contract_id.

» trade_mode_mask - PexuM TOproe, B KOTOpPbIA BXOAWT MHCTPYMeHT. OT 3HayeHue u3 nons fut_sess_contents.trade_mode_id/
opt_sess_contents.trade_mode_id oTHUMaem eanHuLy 1 npeobpasyem B MacKy C O4HUM BK/IHOYEHHbLIM 6UTOM (donarom).

* group_mask - Macka, B KOTOpOi BK/ItoueHbI 6UTHI (chn1aru) ¢ Homepamu rpynr, B KOTOpble BXOAUT AaHHbI MHCTPYMEHT. 3HaYeHne 13
nons fut_sess_contents.group_mask/opt_sess_contents.group_mask.

KoHTeliHep map<security_group_id, state> security_groups_map. map - 0TCOPTMPOBaHHbLI acCOLMaTVBHbI KOHTENHEP, CoAepXalLni
napbl Kto4-3HaYEHNE C YHVUKAIbHBIMU KTH4aMK.

4. O6paboTka 3anucn n3 FORTS_SECURITYGROUPSTATE_REPL.security_group_state BbINoNHAETCA creayowmum obpasom. Ans ka-
X0V 3anMcK No Noso security_group_state.type onpegensem Tn rpynnosoro cTaryca 1 BbINO/IHAEM COOTBETCTBYIOLLYI0 06paboTKy:

a. security_group_state.type=1 - Ha Toprosyto ceccuto.
Bo Bcex WMHCTpymMeHTax B KOHTelHepe instrument_state B kOHTeliHep security_groups_map fo6aBnsieM 3/1eMeHT C MNOMAMU:
security_group_id, state. Ecnv Takoii anemMeHT yxe ecTb B KOHTEliHepe, TO 0GHOB/IAEM B 3/1IeMEHTE 3HaYeHne NosiA state Ha 3HaueHne
nons state, B3fAToe n3 o6padatbiBaemoli 3anmcu 3 FORTS_SECURITYGROUPSTATE_REPL.security_group_state.

b. security_group_state.type=2 - Cekuusi.
B koHTeliHepe instrument_state Haxo4uM BCe MHCTPYMEHTI, Y KOTOPbIX 3HaYeHue nons section_id coBnagaeTt co 3Ha4YeHnem nons
section_id 13 obpabatsiBaeMoii 3anucu. B HalileHHbIX MHCTPYMEHTaxX B KOHTeHep security _groups_map Ao6aB/sieM 3/1EMEHT ¢
nonamu: security_group_id, state. Ecnu Takoli a1eMeHT yxe ecTb B KOHTeliHepe, TO 0GHOB/IAEM B 3/1eMeHTe 3HaueHve nons state Ha
3HaueHune nons state, B3AToe 13 obpabdaTbiBaemoli 3anmcu 3 FORTS_SECURITYGROUPSTATE_REPL.security_group_state.

c. security_group_state.type=3 - Cekuyusi + PeXxvum TOpros.

B KoHTeliHepe instrument_state HaxoAMM BCe MHCTPYMEHTbI, Y KOTOPbIX 3HAa4YeHWe nosst section_id coBnagaeTt co 3HauYeHWeM nons
section_id u3 obpabartbiBaemoi 3anucu, 1 3HadeHne nons trade_mode_mask coBnagaer co 3HadeHnem nons trade_mode_mask
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13 obpabaTbiBaeMoii 3anncu. B HalileHHbIX MHCTPYMEHTax B KOHTeliHep security_groups_map fo6asnsiem 31eMeHT C Nonsamu:
security_group_id, state. Ecnv Takoii aneMeHT yxe ecTb B KOHTeliHepe, TO 0GHOB/ISIEM B 3/1IEMEHTE 3HaYeHVe NosA state Ha 3HauYeHne
nons state, B3AToe 13 obpadatbiBaemoli 3anmcu 3 FORTS_SECURITYGROUPSTATE_REPL.security_group_state.

d. security_group_state.type=4 - ®bK.

B KOHTeiliHepe instrument_state Haxogum BCe WHCTPYMEHTbI, Y KOTOPbIX 3HayeHue mnons base_contract_id cosnaga-
eT Cco 3HauyeHuem nona base_contract_id n3 o6pab6atbiBaemoil 3anucu. B HalijleHHbIX WHCTPYMEHTax B KOHTelHep
security_groups_map [fo06aBnisieM 3/1eMeHT C NonsiMu: security_group_id, state. Ecnu Takoil 3N1eMEHT yxe ecTb B KOHTel-
Hepe, TO OOHOBNSIeM B 3/1IEMEHTE 3HauyeHWe nons state Ha 3HauyeHue nons state, B3sToe M3 obpabaTbiBaeMoli 3anucu ©3
FORTS_SECURITYGROUPSTATE_REPL.security_group_state.

e. security_group_state.type=5 - IHCTpyMeHTbI 13 pexuma TOpros.

B koHTeliHepe instrument_state Haxogum BCe WHCTPYMEHTbI, y KOTOpbIX 3HayeHue nons trade_mode_mask cosnaga-
eT CcO 3HayeHvem nons trade_mode_mask wu3 o6pabatbiBaemoil 3anucu. B HalWAEHHbIX WHCTPyMEHTax B KOHTeWHep
security_groups_map fob6asnsiem 37eMeHT C MNonsMu: security _group_id, state. Ecnn Takoil 3/1eMEHT yXe eCTb B KOHTeld-
Hepe, TO OGHOBNSEM B 3/IEMEHTE 3HayYeHWe nofs state Ha 3HaveHue nons state, B3ATOoe M3 obpabaTbiBaemoil 3anvcu w3
FORTS_SECURITYGROUPSTATE_REPL.security_group_state.

f. security_group_state.type=6 - VIHCTPyMeHTbI U3 pexvma Topros + ®BK.

B koHTeliHepe instrument_state Haxogum Bce MHCTPYMEHTbI, Y KOTOPbIX 3HaueHue nons trade_mode_mask coBnagaet co 3Haye-
Huem nons trade_mode_mask 13 obpabatbiBaemoit 3anucu, 1 3HaveHve nons base_contract_id coBnagaeT co 3Ha4YeHWeM nonsi
base_contract_id n3 o6pabarbiBaemMoii 3anvcu. B HalifjeHHbIX MHCTPYMEHTaXx B KOHTEHEp security_groups_map Ao6aBnsieM a/ieMeHT
€ nonsmMu: security_group_id, state. Ecrin Takoi anemMeHT yxe ecTb B KOHTelliHepe, TO 0GHOB/ISAEM B 3/1IEMEHTe 3HaueHue nons state
Ha 3Ha4YeHune nons state, B3sitoe U3 obpadartbiBaeMoit 3anmcn n3 FORTS_SECURITYGROUPSTATE_REPL.security_group_state.

g. security_group_state.type=7 - [pynna VHCTPYMEHTOB.

B koHTeliHepe instrument_state HaxoAnWm BCe MHCTPYMEHTbI, Y KOTOPbIX B Nofe group_mask BKAYeH 6UT u3 nons group_mask
(instrument_state.group_mask & security_group_state.group_mask != 0) n3 obpabarbiBaemoii 3anucu. B HalifieHHbIX UHCTPYMEH-
Tax B KOHTeliHep security_groups_map fobaBnsiem 3neMeHT ¢ MonsMu: security_group_id, state. Ecnv Takoil anemMeHT yxe ecTb
B KOHTeliHepe, TO 06HOB/NISIEM B 3/1eMeHTe 3HayeHve nons state Ha 3HadeHue nons state, B3sToe n3 obpadarbiBaeMoil 3anvucu n3
FORTS_SECURITYGROUPSTATE_REPL.security_group_state.

h. security_group_state.type=8 - [pynna nHctpymeHTtoB + ®BK.

B koHTeliHepe instrument_state HaxoAWm BCe MHCTPYMEHTbI, Y KOTOPbIX B None group_mask BkAYeH 6UT u3 nons group_mask
(instrument_state.group_mask & security_group_state.group_mask != 0) n3 obpabaTbiBaeMoi 3anucu, ¥ 3HaYeHue nons
base_contract_id coBnagaer co 3HayeHwem nonsA base_contract_id n3 obpabatbiBaemMoil 3anucu. B HaifeHHbIX WHCTpyMeHTax
B KOHTelHep security_groups_map Aob6asnseM afeMeHT ¢ nonsmu: security_group_id, state. Ecn Takoil anemeHT yxe ecTb B
KOHTeliHepe, TO 0GHOB/IIEM B 3/1EMEHTE 3HAa4YeHVe Nons state Ha 3HayeHwe nons state, B3AToe U3 obpabaTbiBaeMON 3anncn n3
FORTS_SECURITYGROUPSTATE_REPL.security_group_state.

5. OnpefeneHye TEKYLLEro cTaTyca MHCTPYMEHTa BbIMOMHSETCs crefytolwmmM o6pasomM. B anemeHTe koHTeliHepa instrument_state npoxo-
[1MM o 3NeMeHTaM KoHTeliHepa map<security_group_id, state> security_groups_map 1 onpegensiem TekyLuii cTaTyc MHCTPYMeHTa Kak
Hauxyalnii B nopsiake y6biBaHWs npropuTeTa (CTPOroCcTH orpaHWYeHus) Mo 3HauYeHUsIM Nons state.

Takxe B CGate (\SpectraCGate\SDK\samples | /usr/share/doc/cgate-examples) gob6aBneH TeCTOBbI NpuMep instruments_state, KOToOpbIii
[,EeMOHCTPUPYET pacyeT cTaTycoB MHCTPYMeHTOB no notoky FORTS_SECURITYGROUPSTATE_REPL.

2.5.8. PacnucaHne nrpoBbIX U TECTOBbIX TOPros
Momnmo peanbHoit Toprosoii cuctembl SPECTRA, cyliecTByeT MrpoBasi cucteMa 1 Tpy TECTOBbIX CUCTEMbI:
* TO - aNa TeCTUPOBaHUA JOCTYMNHA BepCKsl TOProBoli CMCTEMbI, COOTBETCTBYHOLLAS 60eBOl
e T+1 - Ans TECTMPOBaHKSA AOCTYNHA BEPCUA TOPTrOBOI CUCTEMBI CNeyHOLLETO penmsa
e T+2 - Ans TECTMPOBaHKSA AOCTYNHA BEPCUSI TOPTOBOI CUCTEMBI, YEPE3 OfHY OT TekyLLeli 60eBoi cucTeMsI
PacnucaHue pa6oTbl UTPOBOIA CUCTEMBI:
* BeuepHsaa Toprosas ceccus: 16:00 - 22:00.
* YTpeHHssa Toprosas ceccus: 06:00 - 08:55.
* OcHosHasa Toprosas ceccus: 09:00 - 15:45.
* KnupwuHr: 15:45 - 16:00.
PacnucaHune TecToBbIX TOPrOB MOXHO MOCMOTPETL Ha caitTe Bupxu: https://www.moex.com/s438

MonHoe pacnucaHve ceccuii Takke MOXHO NOCMOTPETb B Tabnuue session notoka FORTS_REFDATA_REPL vnv B TepMuHane B Tabnuue
"Ceccun”.
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2.5.9. AYKLUNOH OTKPbITUA

Mepep ocHOBHbIMK TOpramu B cucteMe SPECTRA MoXeT npoBoanTbCs AyKUMOH OTKpbITUA (AO). [jonyckaeTca Ha3HavyaTb Heckosibko AO
BHYTPW OHON TOProBOW ceccumn. AyKLMOH OTKPLITUA CAYXWT A5 UCK/IOYEHNUS aHOMaUTbHOTO CKauka LieH NPOV3BOAHbBIX MHCTPYMEHTOB Npu
OTKPbITUM TOProB. [laHHbIli MexaHn3M peasim3oBaH B hopmare [UCKPETHOrO ayKLMOHa 3asBOK NO eAuHon LieHe aykumoHa oTkpbITvs. Lle-
Ha ayKLuMoHa OTKpbITWS BbIGUPAETCa 13 ycrioBus obecneyeHns CoBepLUeHnst CAeN0K C MaKCUMaslbHbIM KO/IMYECTBOM KOHTPAKTOB N0 06b-
AB/IEHHbIM HA MOMEHT BPEMEHW NPOBELEHNA ayKLIMOHA OTKPbITUA 3asBKaM. AyKLIMOH OTKPbITUS COCTOUT 13 nepuoga cbopa 3asBoK 1 mart-
YnHra 3asBOK M0 LieHe ayKLuMoHa OTKPbITUSA, OnpeAensieMoi Ha 0CHOBaHWUM MHhopMaLmy 060 BCeX 3asBKax Ha MOMEHT OKOHYaHusi nepuoga
cbopa 3asBOK.

OCHOBHble 0CO6EHHOCTU ayKunoHa OTKPbITUA:

* B aykumoHe OTKPbITUA MOTYT y4acTBOBaTb TOMbKO (PbOYEPChbl, BKOYAs BeYHble hblovepchbl. KasieHaapHbIX CrpefoB U OMNUMOHOB HET.
Mpu3Hak gonycka MHCTPYMEHTA K y4acTUo B ayKLMOHe OTKpPbITUSI yCTaHaB/IMBAETCS Ha ypoBHe BA 1 felicTBYeT Ha BCE UHCTPYMEHTHI
aToro BA.

* B nepvog cbopa 3asBOK B ayKLVOH OTKPbITUS MOXHO BbICTABMATb TO/IbKO Ge3afpecHble KOTUPOBOYHblE 3aaBku (Tyun Day), Bkiovas
aicbeprn. 3assku Tvna BOK, FOK, IOC - HegonycTUMBI.

» KOHTposb Kpocc-3aABOK: NepeceyeHne LEeHOBbIX YPOBHEN NMPOTMBOMNOMOXHBIX 3a8BOK ¢ ogHM VIHH He gonyckaeTcsa (cHumaeTcs 6onee
NO3AHSSA 3asBKa), NPU 3TOM HacCTPOiiky “Pa3peLlumnTtb Kpocc-caenkn™ n "CHSATb MacCcrBHYH 3asiBKy NPW KPOCC-CAESKE" He YYUTbIBAKTCS.

* LleHbl 3a8BOK A0/MKHbI HAXOAWUTLCS B IMMUTAX LIEHOBOTO KOPWA0Pa MHCTPYMEHTA.

 OrpaHuyeHysi Ha BbICTaB/IEHWE 3asiBOK B COOTBETCTBYIOLLMI TOPrOBbIN Nepuog Ha ypoBHe B®, pacnpocTpaHsaTCs 1 Ha ayKLMOH OTKpPbI-
TV, NPOBOAMMbIN Nepes 3TM TOProBbIM NepPUOAOM.

» Be3agpecHble 3asBKM U3 NpeALlecTByOLLEro TOProBOro neproga y4acTByT B ayKLUMOHE OTKPbITUS, BK/OUas aincbepru u 3asBku Tvna
Book-or-Cancel.

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

» Bpewms Hayana cbopa 3asBoK — 3a 10 MUH [0 CTapTa TOProBoro nepmoga. SToMy MOMEHTY B CCTEME COOTBETCTBYET NPUXO0Z CUHXPOCO-
6bITnA discrete_auction_add_order_started B Ta6numupl sys_events notokoB FORTS_TRADE_REPL n FORTS_REFDATA_REPL.

* Bpems oOkoHuaHua cbopa 3afBOK — cfyvaliHoe 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.

+ TMocne 3aBepLueHUs hasbli coopa 3asBOK 1 10 OKOHUYAHMS ayKLIMOHA He JoMycKatloTcsl onepauyu ¢ 3asiBkamu, BKoYas yaaneHue.

 [Mocne npoBefeHUs ayKuMoHa U 3ak/Il0HeEHUA CAEMOK MO LeHe OTKPbITUSA, OCYLLECTBASETCA MaTYMHT OCTaBLLMXCA 3aSBOK C Y4ETOM CUH-
TETUYECKON JNINKBUOHOCTW N3 KasleHaapHbIX cnpenos. LieHbl CAEM0oK C Y4ETOM CUHTETUYECKOIO MaTymHra MoryT oT/inyarbCs OT LeHbl OT-
KpbITUA. Ha 3TOM 3Tane MoryT CHUMaTbCA 3a8BKW N0 KasleH4apHbIM cnpejam npu HapyLieHum yCl'IOBI/IM KPOCCHOCTW.

+ He cBefeHHble B NpoLecce ayKLMoHa OTKPbLITHS 3asiBKU NEPEXOAAT B OCHOBHOI PEXUM TOProB.
MHpopmaLms 06 ayKLmMoHax OTKpbITUS B Tabnuuax TOpProBoro nHtepdeiica:

* WHcdhopMauusas 0  pacnucaHuM  Ha3HaYeHHbIX  aykKUMOHOB  OTKPbITMS  cogepxutcss B Tabnuuax  discrete_auction u
discrete_auction_base_contract notoka FORTS_REFDATA_REPL Toprosoro nHtepdeiica.

* LleHa aykumoHa oTKpbITMSA TPAaHC/IMPYETCS B LWK03e B Nosie opening_auction_price Tabnuubl common notoka FORTS_ COMMON_REPL
Ha NPOTSKEHUM YTPEHHEN 1 AHEBHOI TOProBOI ceccumn. B BEUEPHHOK TOProBY CECCUIO LiEHA ayKLUMOHA OTKPbITUS paBHa HyJIto.

* VHchopmaumsa o COCTOSAHUM TOProB MO WMHCTPYMEHTY nepefaeTcs B none state (Ao6aBneHbl HOBble 3HaveHus 6 u 7) B Tabnuue
fut_sess_contents notoka FORTS_REFDATA_REPL.

* Y BCex 3asBOK, NonasLUNX B ayKUWOH OTKPbITUA, N CAENOK, CC*JOpMI/IpOBaHHbIX no pesynbratamMm 3TOro0 aykuumoHa, B Ta6n|/|uax 3asBOK U
CLeNOK TpaHC/IMPYeTCs cneumasibHblli OTIMUMTENbHLIN Npr3Hak - DuringDiscreteAuction (0x4000000000000000).

2.5.10. Topru B BbIXOA4HbIE AHU

B cBSI3M C NPUHATLIM peLleHneM 0 NPOBEAEHWN TOPIOB B BbIXOAHbLIE AHW, BBOAUTCS HOBAs AOMNOSHUTENbHASA TOProBas CECCUs C BO3MOX-
HOCTbt0 NpoBeaeHus AO, KoTopas CTapTyeT B BbIXOAHbIE JHU 1 OTHOCUTCA K TOProBOI ceccum paGoyero AHs, 6nvkaiilero cneayoLlero 3a
[aHHbIMW TOProBbIMW BbIXOAHLIMU. [N151 K&XKAOrO BbIXOAHOMO AHA OTAE/bHAsA AONOMHUTENbHAS TOProBasi CECCUA BbIXOAHOTO AHA (ACB[).
PacueTbl 1 KNIMPUHIOBbIE CECCUM B X0, TOProB B BbIXOAHbLIE AHW HE NPOW3BOAATCS. Bee pacueTsl NpoBogsATCs B 6nmxaiumii cnepyrowmii
pabounii AeHb.

BpemeHHOIi MHTepBa fONOMHNUTE/IbHOW TOProBO ceccun BbixogHoro AHs: 10:00 - 19:00. AykUMOH oTKpbITus (AO) nnaHMpyeTcs NPoBOANTb
nepes, kaxaoi fonoHNTENbHOM TOPTrOBOI ceccueil BoIXOAHOTO AHS. Bpemsi npoBegeHns aykumoHa: 9:50 - 10:00. MNMogpo6Hee o Toprax Ha
BbIXOAHbIX MOXHO 03HAKOMUTCA B pasfene Topry B BbIXOAHbIE [HMU.
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2.6. YnpaBneHne puckamm u IMMUTUPOBaHUE TOProBbIX onepau,vu‘/'l

2.6.1. FapaHTUiiHOE OGecneyeHue

PeanunsoBaHHas B SPECTRA Cuctema YnpasneHus Puckamu (CYP) no3BoNsieT B MakCMMasibHOW CTEMNEHU CHU3WUTbL PUCK HEUCMOJSTHEHNS
0653aTeNbCTB M OCYLLECTBATL HENPEPbLIBHYIO OLIEHKY YPOBHS PbIHOYHOMO prcKa NO3WLMIA KaXXA0ro yyacTHUKa. S4poM crcTembl ABnsieTcs
aqIropuTM pacyéta rapaHTuitHoro obecneueHus (initial margin, fanee rO) nog OTKPbIThIE NO3ULMK U 3a5IBKM, YHUTHIBAEMbIE HA NMO3ULMOHHbIX
cyeTax YHaCTHUKOB K/IMPUHra 1 y4aCTHUKOB TOProB.

OpfHoii 13 knoYeBbIX 0cobeHHocTen CrucTeMbl YnpasneHusi Puckamu SPECTRA siBnsieTcs Mcnonb30BaHue OHNaliH pacuéra obecneveHuns
nog 3asBKv W MO3uLMKM, NPOU3BOAMMOrO B paMKax TOProBoi TpaH3akuuu. MNpu Takom noaxofe nosiBfieHne B CUCTeMe HeobecneyeHHbIX
3a8BOK 1 CAEMNOK NPaKTUYECKN UCKYaeTCs, T.K. 4OCTAaTOYHOCTL 0becneyeHns NpoBepseTcs A0 TOro, Kak 3asiBka NosB/SETCA B CUCTEME.

[pyroii BaxxHol 0co6eHHOCTLI0 CcTembl Ynpasnenus Puckamn SPECTRA aBnsieTcst TpexypoBHEBas ccTema No3nLMOHHbIX CHETOB.

PacueTHbI Kof, — CHET BEPXHETO YPOBHS y4YacTHUKaA KnvpuHra (PacueTHoi hupMbl). PacueTHbIin Ko, SBNSieTCs He3aBUCUMOW eauHULEei
yyeTa CpefCcTB 06eCneyeHnsl, BHECEHHbIX YYaCTHUKOM WU(UIN) ero KIMEHTaMK, a Takxe 3asBOK, NoAaHHbIX B COBOKYMHOCTY N0 BCEM cHeTaM
HWKHUX YpOBHEli (CyB-cueTam), NpUHaIexallmx pacieTHOMY Koy, CAEMN0K, 3aK/UEeHHbIX Ha OCHOBaHWM 3TVX 3a51BOK, U PE3Y/LTUPYHOLLNX
no3unuwii. Takum 06pasom, No3nLMs No SI06OMY MHCTPYMEHTY, yUnTbiBAEMasi N0 PacHETHOMY KOy, ABNSETCS HETTO-CYMMOW BCeX No3nLmii
N0 3TOMY MHCTPYMEHTY, YUMTbIBAEMbIX Ha Cy6-cUeTax.

[na pacyeTHoro koaa onpeaensieTcst BennumHa Mo HesaBUCKHMO OT ApYruX pacyéTHbIX KogoB. Bee HacTpoliku CYP SPECTRA ans pacyet-
HbIX KOZI0B KOHTPO/IMPYHOTCS LLEHTPa/IbHbIM KOHTPareHToM (KNMPUHTOBO opraHusaumeii).

Bo Bpems KNMPVHIOBOW ceccun No pacyeTHOMY Kody onpefensierca pasmep TpeboBaHwii 1 06a3aTeNbCTB yHacTHYKa KAvMpuHra (Bapya-
LUMOHHas Mapxa, NpeMusi, KOMUCCUOHHbIe cO0opbl ¥ Mp.). [ pacyeTHOro KoAa NpoBepseTcs [OCTaTOYHOCTL CPeACcTB obecnedeHusa ans
nokpbITUA TpeboBaHwuii MO.

PacueTHbIit Ko B 3aBUCMMOCTY OT TOTO, YbM CPEACTBA YUNUTLIBAIOTCS MO HEMY, U 3a Yell CYET 3aK/IHUaOTCA CAEMKM, MOXET GbiTb OQHOTO
13 TPEX TUMOB:

* COOGCTBEHHbIN — 3a CYET YYacCTHUKA KIIUPUHTA,;

* K/IMEHTCKUIA — 3a CHET HEeMOCPEeACTBEHHbIX KIMEHTOB U KNIMEHTOB 2-r0 YPOBHS YYaCTHUKA KITMPUHTE,;

o [lY — 3a cueT CpeacTB, NepefaHHbIX B JOBEPUTENLHO YNpaBieHne y4acTHUKY KIMpUHra.

[ina kaxaoro yyacTHvKa kimpuHra (PacyeTHoli hupMbl) OTKPbIBAETCS Kak MUHUMYM [iBa PACHETHbIX KOAA: COOCTBEHHBINA 1 KITMEHTCKMIA.
M aeHTudmkaTop pacyeTHoro koga B Toproeoli cucteme SPECTRA — 5 yudop.

Bpokepckas hupma — cy6-cueT pacyeTHoro koga. Cyet cnefytoLero ypoBHs, OTKpbIBaeMbIli N0 3asiBNEHMIO yYacTHWKa kupuHra (Pacyert-
HOW chpmbl). Bpokepckas mpma NPUHaSNEeXUT OAHOMY M TO/IbKO OAHOMY pacyeTHOMY Kogy. [MprBA3ka 6pokepckoit hupmbl K pacyeTHOMY
KOAY MOXET 6bITb M3MEHEHa Ha OCHOBaHUW 3asIB/IEHNS YHACTHMKA KIMPUHIA B KNVPUHIOBYIO OpraHm3aumio. [1ns Toro, YTobbl pacyeTHbIi
KoA, NofHMMancs B Toprosyto cuctemy SPECTRA, 1 no Hemy 6b11 6b1 BO3MOXEH YUeT 3asBOK 1 MO3NLMIA, K pacyeTHOMY KoZy AO/MKHa ObITb
npuBs3aHa xoTs 6bl ogHa 6pokepckas hvpma.

B 63k-ochuce knmpuHrosoli cuctembl SPECTRA no 6pokepckoit hvpme BefdeTcsi yYeT cpefcTB obecrneyeHnsi, BHECEHHbIX Y4aCTHUKOM
(1K) ero KIMeHTaMM Ha KIMeHTCKUe pasaesbl 6pokepckoii thmpMel. MHdopmaLumsa o pasmepe yunTbiBaeMoro obecrneyeHnst JOCTynHa B
oTyeTax.

Pacyet BenmuuHbl MO No 6GpoKepckoin hMpMe MPOM3BOAUTCS MO YMOSYaHUIO B pexume nonyHeTTo (margin_type =3 ana metoga
ChangeBFParametersNextSession) 0THOCUTE/IbHO p1CKa NO3WLWIA, YUMTbIBAEMbIX HA KNIMEHTCKMX pasaenax 3Toi 6pokepckoii upmbl. Ans
6pOKepCKOii chpMbl BO3MOXEH pacyeT BenmuuHbl FO B pexume HeTTo (margin_type =4 ansi metoga ChangeBFParametersNextSession).
B aTOM pexvme no 6pokepckoit hupme Ans KaKAO0ro MHCTPYMEHTa PacCUmTLIBAETCA NO3ULIMS Kak HETTO-CyMMa No3uLuii N0 3TOMY UHCTPY-
MEHTY Ha BCcex pasfenax 6pokepckoit hMpMbl, @ Takke yUnTbIBaIOTCSA BCe 3asiBKM B COBOKYMHOCTU, MOJAHHbIE NO pa3genam 3Toi 6pokep-
CKOW hMpMbI; NO paccyMTaHHbIM Takum 06pa3om HETTO-NO3ULMAM U COBOKYMHOCTU BCEX 3asBOK NPOMCXOAUT onpeaeneHne BenmunHsl N0
no 6pokepckoli hupme.

Bce napameTpbl MapXupoBaHusi 6poKepcKoii hupMbl MOTYT HacTpanBaTbCs y4aCTHUKOM KvpuHra (PacyeTHoW doMpMoii) C MOMOLLbIO Me-
Toga ChangeBFParametersNextSession.

CneyuanbHaa Bpokepckas pupma (Cneub®) — cneyunanbHblil cy6-CHET pacyeTHOro KoAa, aHa/IorMYHbINA 06bI4HLIM GPOKEPCKUM dmp-
MaM, U NpeaHa3HayYeHHbIi 415 yyeTa cpeacTB 06ecneyeHuns, BHECEHHbIX Ha PacyeTHbI Ko y4acTHUKOM U(MK) ero KNeHTamm, U He yuu-
TbIBAEMbIX Ha pa3genax 06blYHbIX GPOKEPCKUX PUPM.

MHhopMaLms o pasMepe yunTbiBaeMoro o6ecneyeHnst 4OCTyNHa B OTYETaX.

Takke y kaxgol Cneubd cyuiecTByeT oauH pasgen, HasbiBaeMblli IMKBUAALMOHHLIM pasgenoM Cneubd. Mo3vumm Ha AMKBUAALMOHHOM
pasgene MoryT co3faBaTrbCsl TO/IbKO HA OCHOBaHUW CAEMOK, 3aK/TH0HaeMbIX KNMPUHTOBLIM LEEHTPOM A718 YPErynMpoBaHnus HENCNOMHEHHbIX
YHYaCTHUKOM K/IMpUHra 06s3atenbcTs (Hanpumep, MapxumHanbHOro TpebosaHuss N0 pacyeTHOMY KoAy). Y4acTHUK KnvpuHra (PacueTHas
dhvpma) He MOXET nofjasaTb 3asBKV C ykasaHWeM IMKBUAALMOHHOIO pasgena 3a UCK/YeHneM 3asBOK, Hanpas/ieHHbIX Ha YMeHbLUEeHne
OTKPbITON Ha pasgene no3unuun. Takke y4acTHUK KnvpuHra (PacuetHas dompma) MoxeT nepeHocuTtb nosuuuio (Metog, TransferClientPosition)
C IMKBUAALMOHHOIO pasgena Ha pasgerbl Apyrnx 6pokepckux vpm.

KnueHTckuii pasgen — cy6-cdeT 6pokepckoii (oupMbl. CUET HUKHETO YPOBHS, PErMCTPUPYEMbIii Mo 3asiBKe yyacTHuKa. SABnseT-
CSl MEPBUYHLIM CYETOM, HA KOTOPOM YUMTLIBAOTCS 3asiBKM, MOAAHHbIE YYACTHUKOM W(MNM) KIMEHTOM, 3aK/lOUeHHble B pesynbrare
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HUX CAENKU, W OTKPbITble MO3WLMU — UMEHHO KMEHTCKMIA pasgen (KOof KAWeHTa) ykasblBaeTcsl B TpaH3akuUMsX 0ObABMEeHUS 3asB-
K. Mo 3asBkam W NO3MLMSAM, YYMTbIBAEMbIM Ha KIMEHTCKOM pasfene, onpegensetcs BenuuvHa MO. MapameTpbl MapXupoBaHusi
KNIMEHTCKOro pasgena MoryT HacTpauBaTtbcsi ¢ nomoulblo metofoB ChangeClientParameters, ChangeClientParametersNextSession u
ChangeBFClientDefaultParametersNextSession.

B 63k-ochuce knmpuHroroli cuctemsl SPECTRA Mo KIMEHTCKUM pas3fenaM BeAeTcs yYeT CpeAcTB 06ecneveHmnsi, BHECEHHbIX YHaCTHUKOM
n(nnn) ero knmeHToM. MHchopmaums o pasmepe yunTbiBaemoro obecneyeHns foCTynHa B OTHeTax.

2.6.1.1. MapxnpoBaHue KaJleHAapHbIX cnpeaoB

MapxupoBaHue 3asiBOK N0 KasleHAapHbIM cnpegam Ha dblodepc (CBSA3KM), a Takke No3vumMiAi MPOTUBOMOOXKHOV HanpPaBNEHHOCTU MO UH-
CTPYMEHTaM C pasHbIMI CPOKaMM UCMOSTHEHUS Ha OAUH 6a30BbIi aKTUB (MEXMECSIUHbIN CPes) MOXET NPONCXOANTL B ABYX PEXMMAaX:

* nonyHeTtTo — BennymHa O onpegensieTca Ha ocHose 60sibLiero MO U3 MHCTPYMEHTOB, BXOAALLMX B Cnpes;
* HeTTO — BenmunHa MO onpeaensieTcs, UCXoAA U3 CTaBKV PacCcoriacoBaHus LieH Ha MHCTPYMEHTbI, BXOASLLME B Crpes.
[insa pacuyeTHoro koga Bcerga AelicTBYET PeXMM MapXMpoBaHWs KasieH4apHbIX CNPefoB HETTO.

[ins 6pokepckoit HMPMbI MOXHO U3MEHSATH PEXVM MapXMPOBaHWS KanleHAapHbIX CNPefoB TOMbKO, eC/in pacyeT BenynHbl FO ansa 6po-
Kepckolt hMpMbI NPOMCXOANT B pEXMME HETTO. B TakoM criydae pexuM MapXvnpoBaHUs KaneH4apHbIX CNpeioB onpesensercs napameTpoM
calendar_spread_margin_type metoga ChangeBFParametersNextSession.

LNna  KAMEHTCKMX pas3fesioB  MOXHO U3MEHATb PeXVMM  MapXupoBaHUA KasfeHAApHbIX ChpejoB C  MOMOLWb  MnapameTpa
calendar_spread_margin_type metoga ChangeClientParametersNextSession.

2.6.2. ToproBblie NTMMUTbI

Toprosble NMMUTbLI OrPaHUUYNBAIOT BO3MOXHOCTb yYacTHMKa VI(I/II'II/I) €ro K/IMEHTOB 06BAB/IATL 3aSABKM 1 OTKpbIBaTb NO3NLMN Ha MNO3ULNOHHbIX
cyertax.

ToproBbIi NMMUT NO pacHeTHOMY KoZy onpeaensieTcsi, UCX0AsA U3 CyMMapHOIi OLLEHOYHON CTOMMOCTM CPeLCTB 06ecneyeHust, yuuTbiBaeMbIx
N0 pacyeTHOMY Kofy, T.e. COBOKYMHOW CTOMMOCTY CPeACTB 06ecneyeHus, yunTbiBaeMbIX Mo BCe Cy6-cyeTam pacyeTHOro koga. B kavecTse
cpeacTB obecneyeHns MoryT BbICTynaTb POCCUiCKMe py6nn, MHOCTpaHHas BaslioTa U LieHHbIe Bymaru.

M3MeHWTb TOProBbIii IMMUT Ha PacHeTHOM KOAE MOXHO TO/MbKO NyTeM BBOAA, BbiBOAA UM NepeBofa cpefcTB obecneyeHus. JaHHble one-
pauuu coBepLIaTCA Ha OCHOBaHWK MOPYYEHWiA, NOAABAEMbIX YHACTHUKOM B K/IMPUHIOBYHO OpraHM3aLuio, pacyeTHbIii Aeno3utapuii no-
CpeAcTBOM COOTBETCTBYIOLLMX CUCTEM 3/1IEKTPOHHOTO JOKYMEHTO060POTA, a Takke B ipyrne pacyeTHble opraHu3aumm (B ciyyae BHeCEHUs
cpeacTB 06ecneyeHust). Takke BO3MOXEH NepeBo/, CpeacTB 06ecneyeHunst, yunTobIBaeMbIX B POCCUIACKUX Py6Nsx, nyTem nx nepesoja me-
XAy cy6-cuetamu (6pokepckumu dorpmamm, Cneuyb®) pacyeTHbIX KOAOB C NOMOLLbI0 MeToaa ExchangeBFMoney.

ToproBble IMMUTbLI UCMOMb3YHOTCA A/151 pe3epBMPOBaHMA OTPULLATENLHON BapUaLMOHHO Mapxu, cnucaHus c60poB, cnmcaHus/3aqncneHus
npemun, pesepsuposaHns 0.

Toprosblii IMMUT N0 6POKePCKO IMpMeE N0 YMOYaHUIO Takke, Kak 1 718 pacyeTHOro Kofa, onpeaensercs NCXoas N3 CyMMapHON OLEHoY-
HOW CTOMMOCTU CpeAcTB obecneyeHns, yunTbiBaeMbIxX Mo pasgenam 6pokepckoli hnpmebl. B kadecTBe cpefcTB 06ecneyeHns MoryT 6biTb
poccwiickue py6nu, MHOCTpaHHaa BauTioTa W LieHHble Bymarn. TOproBblil IMMUT GPOKePCKoi hupMbl B TAKOM Cllydae MOXHO U3MEHSTb C
nomoubto metoga ChangeBFMoney.

[ins 6pokepckoii hrpMbl MOXHO U3MEHWUTL PEXVM ONpeeneHns TOpProBoro IMMUTA, CAeNaB ero He3aByCKMbIM OT pasmepa cpeAcTB obec-
neyeHns, yunTbiBAEMbIX Ha pasgenax 6pokepckoli hmpmbl. B TakoM pexume TOProBblil IMMUT GPOKepCKol chpMbl 3a4aeTcs ¢ MOMOLLbIO
MeToga ChangeBFLimit. Takke TOproBblii IMMUT GPOKEPCKOl hupMbl MEHSETCA Ha pasmep Npubbin Wan ybbiTka, onpeaensiemMoro Bo
BpPEMS K/TMPUHIOBOW ceccumn (BaprauMoHHasa Mapxa, npeMusi, c6opbl).

Pexum onpegeneHuss TOproBoro vmMuTa  Opokepckol  dmpMbl  onpegensietca  napametpom  limit_tied_to_money wmetoga
ChangeBFParametersNextSession.

ToproBsblii IMMUT Ha KNIMEHTCKOM pasfgene He 3aBUCUT OT pa3mepa CPeAcTB 06ecrneyeHns], yuuTbiBAEMbIX HA 3TOM pasgene. s ynpasse-
HUS1 TOProBbIMY AIMMUTaMM Ha KNMEHTCKUX pasgenax ucnosnb3yetca metos ChangeClientMoney. OH o6ecneunBaeT cnefytowime BO3MOX-
HOCTU:

* YcTaHOBKa/U3MeHeHue/yfaneHe TOprosbIX IMMUTOB.
 ABTOMaTU4eckuii yueT pesy/nbTaToB TOProB KWEHTA B IMMUTAX B C/eAyioLLeli TOproBoii ceccum.

B o6Lem cnyyae 3asBka MOXET ObITb BbiCTaB/IeHa TO/IbKO NPK YCI0BUM, YTO Y BCEX TPEX YPOBHEN (KNMEHTCKOTo pasaena, 6pokepckol
h1pMbI 1 pacyeTHOro Kofa) TOProBble MMMUTBI AOCTATOUHbI /18 MOKPLITUS TpedyeMoii BennunHbl MO, 19 6pokepckoit MpMbl U KNIMEHT-
CKOrO pasfena npoBepKy AOCTAaTO4HOCTY TOPrOBOrO SIMMUTA MOXHO OTMEHUTL C MOMOLLbI0 MeToAoB ChangeBFParametersNextSession v
ChangeClientMoney cOOTBETCTBEHHO.

[ns pacyeTHOro koga OTK/0UNTL NPOBEPKY AOCTATOYHOCTU TOProBOro NnMMuTa (CpeacTB obecneyeHunst) HeBO3MOXHO.
2.6.2.1. EguHbIlii nyn oGecneyeHus

Ecnu pacueTHblii Kog, ABNSieTCA pacueTHbIM KogoMm EfuHoro nyna, To Ha ero cy6-cueTax (pasgenax 6pokepckux oupm u Cneub®) B 63k-
odpuce KIMPUHToBOIi cucTeMbl SPECTRA BMECTO CPeACTB 06ecneyeHn st yUnTbIBAIOTCS NPoduv akTUBOB, NepefaBaenble B KIMPUHIOBYHO
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cuctemy SPECTRA 13 KNIMPUHIOBbIX CUCTEM (HOHZOBOIO M BaJ/TOTHOTO PbIHKOB. Mepefaya npodunein akTMBOB NPONCXOANT HA OCHOBaHUN
nopyyYeHuii y4acTHUKa KIMPUHTa, NOAAHHbLIX B KMPYHIOBYHO OpraHn3aLuio NocpefcTBOM COOTBETCTBYHOLMX CUCTEM 3MIEKTPOHHOTO [LOKY-
MeHToo60poTa. MNepeBog obecneveHns Ha 6pokepckyto hupmy pacyeTHOro koga EguHoro nyna HeBo3moxeH. Mepesog npodmnein mexay
6poKepckuMn hupMamm Ha pasHbIX pacyeTHbIX Kogax EAMHOro nyna takke HeBO3MOXEH.

B Toprosoii cucteme SPECTRA, npotnnn akTMBOB YUMTbIBAKOTCS OAHOBPEMEHHO Kak OLleHOYHass CTOMMOCTb aKkTuBa C y4eTOM 3Haka npo-
unsa (M3MeHSIET TOProBbIN IMMUT) 1 NO3ULMSA NO CNeLManbHOMY UHCTPYMEHTY (418 npodouns py6ns no3uums He cosgaetcs). Mosuuyms no
cneumasibHOMY MHCTPYMEHTY CO34aeTca Ha KNMEHTCKOM pasfene B®, ecnv npodunb 6611 nepeBefeH Ha aToT pasgen, nbo Ha Cneubd
(Kog, Knuenta 000), ecnu npochunb 6611 nepeBefeH 6e3 ykasaHusa KIMEeHTCKOro pasgena. s kakforo aktvea, no KOTOpoMy MOXET ObITb
nepegaH npodounb, B Toproeoii cucteMe SPECTRA cyllecTBYeT CBOIi CneLmasibHbIii MHCTPYMEHT - Konnatepan (umeet cyddmke _CLT
B UMEHU VHCTPYMeHTa). MNMogasaTth 3a8BKv U 3aK/odaTb CAENKV N0 TaKOMY MHCTPYMEHTY 3anpeLyeHo. EANHCTBEHHDBIN cnocob nsmeHeHust
no3numMn No cneuyasbHOMY MHCTPYMEHTY - 3TO NepeBOf, COOTBETCTBYHOLLEro Npodhns akTuea B/U3 KIMPUHroBoii cuctemsl SPECTRA. Mpu
pacueTe BenMuMHbl [O Ha cyeTax/cy6-cyeTax yyacTHUKa NO3MLMS MO CNeLnaibHOMY UHCTPYMEHTY MapXupyeTcst aHanorvyHo nosuuym no
dhblouepcy Ha TOT e 6a30Bblli aKTUB.

B ocTasibHOM ynpas/ieHne BeNMUMHOI MapaHTUIHOTO oGecneyeHus 1 TOProBbIMU IMMUTaMM Ha Cy6-cueTax pacyeTHoro koga EauHoro nyna
AHaI0rMYHO 06bIYHBIM PACYETHBLIM KOAAM.

2.6.3. OrpaHMyeHNs Ha TOProBble onepayun U OTKPbITME NO3ULUIA ANA KIIMEHTOB

Cunctema SPECTRA npefocTaBnsieT BO3MOXXHOCTb BBOAWTb AOMO/THATE/IbHbIE OrpaHNYeHnst Ha NMPOBEAEHNE TOProBbIX Onepauuii KImeH-
TOM, KOTOpble B cucteme hopMynpytoTCS Kak 3anpeTbl.

2.6.3.1. 3anpeTbl - 06LME BO3MOXHOCTU

PeanusoBaHHbIii B cicTeme SPECTRA MexaHW3M 3anpeToB NO3BO/SIET 3aNpeTuTb KMEHTY (Tpynne KIUEHTOB) nojaBaTb TpaH3akKuyu no
TOProBOMY VHCTPYMEHTY UK Fpymnne MHCTPYMeHTOB. O6LUve NpUHLMILI MEXaHU3Ma 3anpeToB:

 3anpeTbl HaKMaAbIBAKOTCA HA CTaHAAPTHOE NMOAMHOXECTBO cYeToB: P®, B®, knimeHTbl. O6pallaem BHUMaHKe, 4To no P® B HacTosiLee
BpeMsl 3anpeTbl HE UCTO/b3YHTCS.

* 3anpeTbl NPUMEHSIIOTCS NO C/IEAYIOLLMM NOAMHOXECTBAM TOProBbIX UHCTPYMEHTOB:
O OTAEenNbHbIN (hbloYepc UK BCE OMLMOHBI HA OAVH U TOT e 6a30BbIii UHCTPYMEHT;
O MHCTPYMEHTbI C 06LMM 6a30BbIM aKTUBOM,;
O MHCTPYMEHTbI TOPrOBOM CEeKLUM;
O BCE WHCTPYMEHTHI.

. 3anpeT|>| MOTYT UCNOJIb30BaTbCA HE TOJ/IbKO aAMUHNCTPAaTopamMu TOpros, HO 1 y4aCTHUKaMun, UMerLWMNU COOTBETCTBYHOLLIME MO/THOMO4YNA.
MpeaycmMoTpeHbl Takke aBTOMaTUYeCKN BbiCTaB/IAEMbIE 3anpeTbl.

 3anpeTbl HauUMHAKT fAelicTBOBaTb Cpa3y Nocsie BbiCTaBneHus. [151 3anpeToB He CyLLecTByeT BO3MOXHOCTM 3afiaHns MHTepBana ux npu-
MeHeHus.

ATpuGYThI 3anpeToB

ATpUGYT OnucaHve

xprohibition_id YHVKasbHbIN MAEHTUAMKATOP 3anpeTa.

client_code Kog yyacTHuKa. MoXeT cofiepxatb 2, 4 Uin 7 CMBOJIOB B 3aBUCMMOCTY OT TOTO, HA KaKoe Moj-
MHOXECTBO CUETOB PacnpOoCTpaHseTcs 3anper.

initiator MHuumaTop 3anpeTa. 3Ha4yeHne onpesensieTcs B 3aBUCUMOCTYM OT YPOBHS /IOTUHA, BbiCTaBUBLLE-
ro 3anpet. MoOXeT NpuH1MaTh CreaytoLme 3HaueHns:

* 1 - naBHbI Tpeigep PO;
e 2 - AgMmuHucTpartop KU,
* 3 - AgmuHucTparop TC.

MapameTp ncnonb3yetca 419 onpeaeseHns Toro, ,D,eVICTByeT nn 3anpeT Ha J1I0ruH, I'IO,D,aIOLIJ,VIVI
TpaH3akuuio. Huxe B Ta6m/|u,e npmeegeHa marpuua BJiaHNA 3anpeToB OT pa3HbIX AHULUMATOPOB
Ha pas/jinvyHble YpOBHU NOTMHOB, NoAaKLWNX TPaH3akKUuio.

O6palaemM BH/MaHWe, YTO BCe 3anpeTbl, BbiCTaB/IsieMble N0Mb30BaTe/IeM C MNOMOLLLIO LL/IH30-
BbIX KOMaH/, (CM. HUXe), UMetoT nHuumatopa - ‘1 - FnaeHbIli Tpeligep PO'.

section MD,GHTVI(*)VIKaTOp ceKumn. Vicnonb3yeTca 19 BbICTaB/IEHNA 3anpeTa Ha TOPros/io BCEMU UHCTPY-
MeHTamMu B cekumn. MoXeT NpuHUMaTh cneaytoLme 3HayeHus:

e 1- ®oHpoBas;

e 2 - ToBapHas;
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ATpMoyT

OnucaHue

e 3 - [leHexHas.

base_contract_code

Kop, 6a30BOro aKTuBa. 3anpeT BbICTaB/IAETCA TOJ/IbKO HA NHCTPYMEHTbI, 6a3V|py|ou.|,V|e0ﬂ Ha 3TOM
BA.

isin_id YHUKa/bHbI YACN0BOIM MAEHTUMKATOP MHCTPYMEeHTa. icnonb3yeTcsa 418 3anpeTtoB Ha Topro-
B/10 KOHKPETHbIM MHCTPYMEHTOM.
priority MpuopuTeT 3anpeta. ABTOMaTUYeCKN BbIYUCSIETCA U3 NapaMeTPoB 3anpeTa (CM Huxe).
group_mask ButoBas macka rpynn MHCTPYMEHTOB, MO KOTOPbIM AeliCTBYET 3anpeT. MoXeT npuHuMarth cne-
ayroLime 3Ha4YeHus:
* 0x40000000 - ®bloyvepcsbl.
¢ 0x80000000 - OnNUUOHbI.
type Tun 3anpeta. MOXeT NpuHMMaTh ClefytoLme 3Ha4YeHUs:
* 0 - PaspeLueHbl Bce onepauum. Micnonb3yeTcs 418 TOYEHHOro paspeLLleHuns B Criyvae Hanmums
6011ee LWKNPOKOro 3anpeTa;
» 1 - 3anpeT Ha OTKpbITUE NO3ULNIA;
e 2 - 3anperT Ha BbICTaB/eHME M06bIX 3a5BOK;
* 3 - 3anpeT Ha OTKPbITVE NO3NLMIA Ha NPOJaXY;
» 0x08 - 3anpeT 6pokepa Ha nofady Nopy4eHWin Ha JKcnpauuio;
* 0x10 - 3anpet NaBHoro Tpeingepa PP Ha nogavy nopyveHuii Ha dkcnupauuo. Ho emy camomy
- MOXHO;
* 0x20 - 3anpeT Ha 3anpoc noToka NnKBuAHOCTU 6e3 asTonoaTBepXaeHus (RFS);
* 0x40 - 3anpeT Ha 3anpoc notoka nukengHocTu (RFS);
* 0x80 - 3anpeT Ha 3ak/IHUeHNsl CAeNKM NPU HeJOCTaTO4YHOM KomyecTse KOTpoBok (RFS);
* 0x100 - 3anpeT Ha 3anpoc NoToKa NNKBUAHOCTU C OrPaHNYEHNEM BPEMEHN XM3HW KOTUPOBOK
(RFS).
Tunbl 3anpeToB 0-3 ynopsgoyeHbl No CTPOrocTy cneayowmm o6pasom: 2> 1 > 3 > 0.
is_legacy Mpu3Hak Nob30BaTeNbCKOro 3anpeta. MoXeT NprHMMaTh CneayoLye 3HaveHus:

+ 0 - 3anpeT 6bi/ BbICTaBNeH AMUHUCTPATOPOM TOPrOB WU KIMPUHTA N HE MOXET GbITb n3me-
HEH Mosb3oBaTenem;

» 1 - 3anpeT 6bln1 BbICTAB/IEH M0O/Ib30BATESIEM U MOXET ObITb M3MEHEH CPEeACTBaMMU LL/HO30BOI0
API.

Ta6n. 1. MaTpuua BNuaHuA 3anpeTos

YpoBeHb noruHa | Unuymnatop CnaBHbI Tpelipep PP AamMmuHuctpatop KL, AamuHuctpartop TC
Knuent + + +
BD + + +
P®, Tpeiigep + + +
P®, rnaBHbIl Tpeligep - + +

MpuopuTeThl 3anpeToB

MapameTpbl TPAH3aKLMM MOTYT YA0BETBOPSTL HECKOMBKUM 3anpeTam. [11s onpeaeneHns adhhekTBHOMO 3anpeTa OHW BCE COPTUPYHOTCA B
nopsiAKe NpUopUTETa U AECTBYHOLLMM BbIGUPAETCS 3aMpPeT ¢ MaKCUMaslbHbIM MPUOPUTETOM. MPUOPUTETLI PUKCUPOBaHLI U ONpeaensioTcst
10 COYETaHMIo NapaMeTpoB 3anpeTa, YeM Gosiee AeTaM3MpPoBaH 3anpeT TEM BbiLLE ero NpUopuTeT. MNproprUTETL aBTOMATUYECKN BbIYUC/IS-
I0TCS cMCTeMoli Ha 6as3e napamMeTpoB 3anpeTa. MpeaycMOTPEHbI CrieaytoLLiMe NPUOPUTETHI (MEePeYnc/ieHbl B NOPSAKE OT MaKCUMasTbHOTO

npuoputeTa K MMHUMasIbHOMY):

Mpuoputet Fpynna cyetoB Fpynna NHCTpyMeHTOB
9 KnneHTcKuii kopg, WHCTPYMeHT, isin_id != 0
8 KnueHTcKkuii kopg, BA, base_contract_code !=0
7 KnueHTckuii Kog, BCE WHCTPYMEHTBI
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Mpuoputer F'pynna cyetoB Fpynna MHCTPyMeHTOB
6 Koa B® WHCTPYMEHT, isin_id 1= 0
5 Koa B® BA, base_contract_code =0
4 Kop B® BCE VHCTPYMEHTHI
3 Kog P® WHCTPYMEHT, isin_id != 0
2 Kog P® BA, base_contract_code =0
1 Kog, P® BCE VHCTPYMEHTLI

MpumeHeHue 3anpeToB
Hwke o4YeHb KpaTKo onmucaH asiroputM noucka aEKTUBHOTO 3anpeTa A1 3asBKM:

+ [ns KaXA0ro MHMUMaTopa, BMSIIOLLEro Ha I0TVH, C KOTOPOro NoAaHa 3asiBka (CM. Bbille onucaHue napameTpa initiator), oTémpatotcs Bee
3anpeTbl, OTHOCALUMECS K UHCTPYMEHTY 1 CEMU3HAUHOMY K/IMEHTCKOMY paszeny, ykazaHHOMY B 3asiBKe.

 Cpegy 3TOr0 MHOXeCTBa 3anpeToB BbIGUPAOTCA 3anpeThbl C HAVGOMLLLIMM NMPUOPUTETOM, & CPEAN HUX Camblii CTPOruii 3anpeT (CM. Bbille
onvcaHvie napameTpa type).

» Cpegm oTobpaHHbIX N0 KaXXA0MY MHULMATOPY 3anpeToB BbIOMPaETCS caMblii CTPOruii 3anpeT, 6e3 yyeTa npuoputeTa.

Takum 06pa3oM, Tak Kak 3anpeTbl NpeaHasHaueHbl 4/ orpaHuyeHrs onepawuii, To cpefy 3anpeToB pasHbIX MHULMATOPOB BbIGUPAETCS
Han6onee cTporuii. To ecTb, Aaxe afAMUHUCTPATOP HEe CMOXET NPE0A0/ETh 3anpeT Ha 3asiBKM1, BbICTAB/EHHbI N0 BCEM MHCTPYMEHTaM Ha
B® (priority 4) KakUM-HUBYAb IOTVHOM YPOBHS B®, UK 3anpeT Ha 3asiBKW, BbICTAB/IEHHbI N0 BCEM UHCTPYMEHTaM Ha BClo P® rnaBHbIM
Tpeiigepom (priority 1). MoToMy YTO 3anpeT Ha 3asiBKM - 3TO CaMblii CTPOruii 3anpet. Ecu ero ycTaHoBWA ApYyroii MHMLMaTop, To 3anpet
MOXET 6bITb OTMEHEH (U1 NPEOA0/NEH NS KOHKPETHOTO UHCTPYMEHTA U/MMU KNIMEHTA) TOIbKO CaMUM MHULIMATOPOM.

NHTepdelicbl
3anpeTtbl TpaHCAMpPYHTCA B LW/03e B Tabnuue prohibition notoka FORTS_PROHIBITION_REPL.

[ns ynpaBneHus 3anpetamMmu B LW/O3e NpefycMoTpeHbl komaHapl FutChangeClientProhibit 1 OptChangeClientProhibit. MoXHO no KoHKpeT-
HOMY K/IMEHTY (MO BCEM KMEHTaM), UHCTPYMEHTY (N0 BCEM MHCTPYMeHTaM) Uiu 6a3oBoMy akTvsy (Mo BceM BA) 3anpeTuTb OTKpbIBaTb
no3nLMK 1 BbICTaBNATL 3asBKU.

BbICTaB/ieHUe 3anpeToB (NpMMepbl KOH(UIypaLuum 3anpeToB)

[insA BbICTaBNEHWS 3aNpeToB B LU/IH03€ NPEAYyCMOTPEHbl KOMaH/bl, 0 KOTOPbIX 6bIN10 Cka3aHo Bbille. Mpy BbICTaBNEHNN 3aNpeToB ceayeT
obpalate 0co60e BHYMaHNE Ha UX KOPPEKTHOE KOHhUrypupoBaHme. HenpasuibHO NOCTPOEHHbIV 3anpeT MOXET NPUBECTU K BO3HNKHOBE-
HUIO B cUCTeMe He0BOCHOBaHHO 6OMbLIOTO KOMMYECTBa 3anpeToB, YTo, B CBOK 04Yepeflb, HeraTMBHO CKa3biBAETCS HA NPOM3BOAUTENBHO-
CTW BCeli CUCTEMbI YNPaB/ieHWsi 3anpeTamu B LLe/IOM, 1 NPexXae BCEro A/ camoro rnosib30BaTess, BbICTaBMBLLETO HEKOPPEKTHbIN 3anpet
(TopmoO3a Npu OTKPbLITUM NMOTOKOB U OTMPaBKe KOMaHA, ynpas/ieHus 3anpetamu). Hanpumep, BMECTO TOT0, YTOGbl CTaBUTb MHOTO 3anpeToB
M0 MNOYTU KXKLOMY KAMEHTY B®, HAMHOTO 3(hhEKTUBHEE BbICTABUTb OAMH 06LLMIA 3anpeT no B®, a No HyXHbIM KIMEHTAM BbICTABUTL CO-
OTBETCTBYIOLLME pa3peLLeHms. Hike npuBeaeHbl IPUMEpPBI KOHDUIYpaLun 3anpeToB B Pas/iMuHbIX CUTyauusX. MpUBOAMMbIE B CLEHAPUSIX
KOHChMrypawmm no3sonsoT MUHUMW3MPOBATb MTOFOBOE KOJIMYECTBO 3anpeToB.

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

» CrtaBstcs n 3anpeTtoB b® Ha BA. Tun 3anpeTa - state=2 (3anpeT Ha BbiCTaB/IeHVe NoObIX 3a5BOK), NPUOPUTET 3anpeTa - priority=5
(Kog, B® / BA, base_contract_code != 0).

[o6asneHve HOBOro BA, BXOAALLEro B CNUCOK 3anpeLLéHHbIX BA, TpebyeT ABHOro BbiCTaB/1eHMA 3anpeTa.
[Jlo6aeneHne HOBOroO BA, He BXOAALLErO B CNNCOK 3anpeLéHHbIX BA, He TpebyeT BbiCTaB/eHUs HOBOTO 3anpeTa.

2. 3anpeTnTb BCe onepaumu no n BA (cnucok 3anpeweHHbix BA). n > 0.5*M, rae M — obLuee konnyectso BA. CueHapwuii oTiMyaetcs ot
npeabiayLiero COOTHOLIEHEM MeXy KONMYeCTBOM 3anpeLleHHbIX U paspeLleHHbix BA.

» CraButca 3anpet b® Ha Bce BA. Tun 3anpeTa - state=2 (3anpeTt Ha BbiCTaB/ieHVe NtobbIX 3a8B0OK), NPUOPUTET 3anpeTa - priority=4
(Kop, B® / BCe MHCTPYMEHTHI).

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

[lobaBneHne HoBoro BA, BXxoAsLLEro B CNMCOK 3anpeLLéHHbiX BA, He TpebyeT BbiCTaBeHus 3anpeta.
[lo6asneHne HoBOro BA, He BXOAALLErNO B CNUCOK 3anpeLléHHbiX BA, TpebyeT BbICTaB/IEHUS N0 HEMY paspeLLeHus.

Il. Mpumepbl 3agaHnA 3anpeToB, Koraa KAMeHTbl A4ensATcsa Ha ABe rpynnbl: KBaJ'IVICbVILWIpOBaHHbIe MNHBECTOPbI U HeKBaI'IVI(*)VILI,VIpOBaHHbIe
NHBECTOPbI.

KonnuecTtBo KBaMhULMpoBaHHbIX MHBECTOPOB = M. KOMYeCTBO HEKBa/TMIMLIMPOBAHHbIX MHBECTOPOB = N.
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HekBannguLmpoBaHHbIe MHBECTOPbI AO/MKHLI UMETbL A0CTYN TONMLKO K BA 13 rpynnbi L. KBannduupoBaHHbIe MHBECTOPLI UMEKOT A0CTYN
KO BceM BA.

1. Pa3pelwmnTb HekBaIMLMPOBAHHBIM MHBECTOPOM TOProBaTb TOMLKO Mo BA 13 rpynnbl L 1 3anpetutb no octanbHbiM BA. Ksanundm-
LMpOBaHHbLIM MHBECTOPOM paspeLunTb Toprosatb No Bcem BA. m < n - KBa/IMPULMPOBAHHbLIX NHBECTOPOB MEHBLLIE.

» CrtaButcsa 3anpet b® Ha Bce BA. Tun 3anpeTa - state=2 (3anpeT Ha BbiCTaB/IeHME Nt0ObIX 3a5BOK), NPUOPUTET 3anpeTa - priority=4
(Kog B® / BCe UHCTPYMEHTBI).

» CraBsTcs paspeweHusi B® Ha BA r3 rpynnbl L. Tun 3anpeta - state=0 (pa3peLuLeHbl BCe onepaymn), NpUopuTeT 3anpeTa - priority=5
(Kop, B® / BA, base_contract_code != 0). T.e. 6ygeT paspeLleHo Bcem kmeHTam b&.

» CraBsTCA paspelleHns KBannduumpoBaHHbIM nHBectopam b® Ha Bce BA. Tun 3anpeta - state=0 (pa3peLueHbl Bce onepauun),
npuopwuTeT 3anpeTa - priority=7 (KnueHTckuii Kog, / Bce MHCTPYMeHTbI). T.e. ByAeT paspeLLeHo TO/bKO BCeM KBa/TMOULMPOBAHHbBIM
nHeBectopam b&.

[JlobaBneHne HOBOrO KBaIMULIMPOBAHHOIO NHBECTOPA, TPebyeT BbICTaBUTbL N0 HEMY paspeLLeHye.
[Jlo6aBneHne HOBOro HeKBaIMPULIMPOBAHHOTO MHBECTOPA, He TpebyeT N3MeHeHuii B 3anpeTax.
2. Pa3pelunTb HeKBaNNULMPOBAHHBLIM MHBECTOPOM TOProBaTb TOMIbKO MO BA 13 rpynnbl L 1 3anpeTntb no ocTasibHbiM BA. KBanndu-
L¥pOBaHHbLIM MHBECTOPOM pa3peLunTb TOProBaTb No Bcem BA. m >= n - kBaMPULMPOBaHHbIX NHBECTOPOB 6onbLue. CLueHapuii oTn-

UaeTcs OT NpefplAyLIEro COOTHOLIEHNEM MEX/Y KONMMYECTBOM KBA/IM(IULMPOBAHHbIX U HEKBA/IM(PULMPOBAHHBIX MHBECTOPOB.

» CTaBaTCsA 3anpeTbl HekBaIMULMPOBaHHbIM MHBecTopam B® Ha BA, He Bxogswume B rpynny L. Tun 3anpeTa - state=2 (3anpeTt Ha
BbICTaB/IEHVE NTHOOBIX 3asiBOK), NPUOPUTET 3anperTa - priority=8 (KnueHTckuii kog, / BA, base_contract_code != 0).

[Jlo6aBneHne HOBOrO KBaINMULIMPOBAHHOIO HBECTOPA, He TpebyeT 3MeHeHWii B 3anpeTax.
[lo6aBneHne HOBOro HekBaNNOMLMPOBAHHOTO NHBECTOPA, NOTPebyeT BbICTaBUTb 3arpeT.
3anpeTbl ¢ NONb30BaTEe/IbCKMM NPUOPUTETOM

CucTema npefocTaB/seT BO3MOXHOCTb BbICTAB/ISATb 3aNPeThl C yKa3aHHbIM N0/Ib30BATENIEM MPUOPUTETOM, MPUYEM, 3TOT NPUOPUTET ByaeT
BbilLE YeM Te, YTO YCTAHAB/IMBAIOTCSH CUCTEMOI aBTOMATUYECKM (MpropuTeT ¢ 1 no 9). Takas BO3MOXHOCTb NO3BO/SIET 60/1ee TMOKO Ha-
CTpamBaTh CLEHapuK KOHGMIypaLuym 3anpeToB. MNpeaycMoTpeHb! CrieaytoLie NpruopruTeTbI:

* 10 — nonb30BaTeIbCKNA MPUOPUTET HU3KWIA;

* 11 — nonb3oBaTeNbCKU NPUOPUTET CPEAHUI;

* 12 — nonb3oBaTenbCKNiAi NPYOPUTET BbICOKUIA.

[ns BbICTaBeHMA 3aNpeToB C N0/1b30BaTeNbCKUM NpuoputeToM B KoMaHabl FutChangeClientProhibit 1 OptChangeClientProhibit no6asne-
Ho none client_priority (i4), koTopoe npvHUMaeT 3HaveHune 10, 11 unm 12 (HU3KkKia, cpefHuiA, BICOKMIA). Ecniv B kKoMaHAe B none client_priority

yKasaHo 3HaveHue 10, 11 nnn 12, To BbICTaBNAETCA 3anpeT C ykasaHHbIM nonb30BaTesbCKui npuoputetom. Ecnmn nonb30BaTesbCKuii npu-
OpPUTET He yKa3aH, TO NpuopuTeT 6yp,eT yCTaHOB/IEH aBTOMaTtn4yeckn, B COOTBETCTBUN C NapamMeTpamMiu 3anpeTta.

2.6.3.2. ABTOMaTnyeckue sanpeTbl

Kpome 3TOro B CUCTEME NPEAYCMOTPEHO aBTOMATMUYECKOE BbICTAB/IEHNE 3ANPETOB Ha OTKPbITME MO3ULMIA UIN BbICTAB/IEHNE 3as1BOK MPW
06HapyeHun 60/bLLOTo OTPULLATENIbHOTO TOPrOBOTO IMMUTA. [/151 yNpaBneHus 3anpetamu 1Cnosb3yeTcs CedytoLmii Habop napameTpoB:

» Pr_state - chnar aBTOMaT4eCcKOro BbiCTaBneHns 3anpeTos; O - He BbICTaBNSATbL 3anpeThl, 1 - BbICTAB/ATb 3aNpeThbl.

* Pr_type - Tvn 3anpeta; 0 - 3anpeT Ha OTKPbITVE NO3NLMiA, 1 - 3aMpeT Ha BbiCTaB/EHNE 3asiBOK.

* Pr_coeff - noBbiwatowuii KOahMLUMEHT; NOIOXKMTENbHOE APO6HOE YMCIO0 C TOYHOCTBIO A0 ABYX 3HAKOB MOC/e 3ansToi.

» Del_ord - donar aBTOMaTM4eCKOro CHATUSI aKTVBHbIX 3a8BOK NpuW ycTaHOBKe 3anpeTa; 0 - He CHMMaTh 3asBku, 1 - CHUMaTb 3asiBKW.

MapameTpbl yCTaHaBNMBAKOTCS YH4aCTHUKOM KMpYHra Ha yposHe B®. MpeaycmoTpeHo ABa Habopa napameTpoB: MPUMEHAEMbIX AN K-
eHToB B® 1 npvmeHsiembix 41 Bceli B® B cOBOKynHOCTW.

YcTaHOBKa NapamMeTpoB NPOM3BOAUTCS HA OCHOBaHWW MOPYYEHWI y4acTHUKA KMPUHTA, NMOAAHHbIX B KMMPYUHIOBYIO OpraHM3aumio nocpes-
CTBOM COOTBETCTBYIOLLMX CUCTEM 3/1EKTPOHHOTO A0KYMEHT0060poTa. MNpyMeHeHe napameTpoB NPOUCXOAUT B GAVXKANLLMIA KNUPUHT, Npu
YC/IOBUM YTO MOpyYeHue NogaHo He nosgHee 1 yaca Ao Havana KAMpuHra.

YcTaHoBKa 3anpeToB. [ocne pa3aBuXKY N1IAaHOK B KAMPUHIOBYO CECCUI0 aBTOMATMYECKM BbICTAB/SIETCS 3anpeT N0 CeMU3HAYHOMY K/TUEHT-
ckomy pasaeny unv 6®, ecny ofHOBPEMEHHO BbIMOSHAOTCS YCNOBUS:

Limits_set =1
Pr_state =1
FreeMoney < — Pr_coeff x max(Trade_limit, 0)
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, Toe
 Limits_set — conar NpoBepPKN K/IMEHTCKOTO NMMUTA;

» Trade_limit — TOprosbIii AMMUT, BKKOYAIOLWMIA B c€BSA AeHBIM 1 3a/10TU € Y4eTOM Ko3adhduLmeHTa MKBUAHOCTY;
» FreeMoney — cBob6ogHble cpeAcTBa No KNneHTCKoMy pasgeny nnv bo.

Tvin 3anpeTa onpegensieTcs napameTpom Pr_type. Ecnv napametp Del_ord=1, To Npu BbICTaBNEHW 3anpeTa aBTOMATUYECKV CHUMAKOTCS
BCe aKTUBHbIE 3asBKU. [TPOBEPKY Ha YPOBHe B® 1 K/IMEHTA OCYLLEeCTBSOTCA HE3aBUCUMO.

CHSATVE 3anpeToB. YCTaHOB/EHHbIE 3anpeTbl HE MOTYT 6bITb HAMPAMYIO CHATbI GPOKEPOM, OHM CHUMAKOTCA aBTOMAaTUYECKN NPpK YCTPaHEHN
NPUYMH K HUM MpuBeALUnX. Kaxaylo MUHYTY NPOU3BOAMTCS MPOBEpKa, Noc/se KOTOPOI 3anpeTbl CHUMAOTCA, eCM COBMIOAEHO OfHO U3
YC/IOBWIA:

FreeMoney =0
Pr_state =0
Limits_set = 0

Mpumep. MNMpw 3anpeTe Ha OTKPbITUE NO3NLWIA KNVEHT MOXET Cam CHATb 3asBKU/3aKPbITb MO3MLIMIO, BbI3bIBAIOLLLYIO YyBEIMYEHHOe TpeboBaHne
K rapaHTUiiHOMy o6ecneveHuno. MakcumyMm Yepes MUHYTY NOC/e 3Toro 3anpet 6yAeT CHAT aBTOMaTUYeCKu.
CHSITUe 3anpeToB He paboTaeT Bo BpeMsi HouHbIx onepauuii (00:00 - 09:00), aaxe ecnu B 3To Bpemsi TC focTynHa 4151 UBMEHEHUS IMMUTOB.

Mo ymonuaHuio ans Bcex B® aBTOMaTUYECKOe BbiCTaB/eHUE 3anpeToB OTKuUeHo (Pr_state=0).

2.6.4. NepeHoc no3uuuii (06sa3aTenbLCTB)

B pamkax ofHoi PacuyeTHoi ®1pMbl BO3MOXEH NepPeHOC No3nuuii ¢ ogHoW kneHTa Bpokepckoi ®rpMbl Ha ApYroro knveHTa bpokepckoi
DUpMBI.

MepeHoc No3uuuii ¢ 04HOTO Kofa pasfena yyeta no3uuuii Ha Apyroli ocyLLecTBAseTcs NyTeM nofayn YUYacTHUKOM KvpuHra B TOproeyto
CUCTEMY HOBOIA TpaH3aKLmK.

MpoBepKU BO3MOXHOCTY NMOLAYMN TPaH3aKLMM Ha NepeBOS, NO3NLMIA — Takue Xe, Kak Npu nogaye 3assku. lononHUTENBHO NPOBEPSIETCS,
UTO B MOMEHT MOAAYN TPaH3aKLMKM 06bEM NEPEHOCKMON NO3NLMK He NPEBbILLAET 06bEMA COOTBETCTBYHLLEH NO3ULMK, YUUTLIBAEMOI Ha
pasgene-UCcTOYHUKE; Takke NpU NepeBoAe NO3ULUIA C OLHOIO KNIMEHTCKOTO pasaena peructpa yyeta nosvumii Ha gpyroii VIHH/nacnopTHble
[aHHble, 3aKpen/ieHHble 3a TakUMU pasfaenamy pernctpa yyeta nosuuuii, LOo/mkHbI coBnagaTb, B TOM Yncne no pasgenav Obd.

TexHUYECKM NepeBos, No3nLMii 0hopPMISIETCS KaK CAeska no Nokynke (MM NPoAake) ¢ pasaena-ucTouHrKa v npogaxe (MOKYMKe) no pas-

Oeny-npueMHuKY, 1 lopuandeckn caenkol He aenseTcs (nogpobHee — cM. pasgen Tunbl CAenoK, opMypyeMble NPy UCNOMHEHWUN 1 UCTe-
YeHuUn hbloyepcoB 1 ONuUMOoHOB). MepeBog NO3MLWi TpaHCMPYETCA 1 B LW03e, 1 B oTyeTax (f04/004).

2.6.5. NMpurocTtaHOBKa TOProB AJ11 paclUMPeHNa IMMUTa KoneGaHuii LieH caenok

MpuocTaHoBKa TOProB AJ1s1 paclUMpPeHUst NMMMUTa KoslebaHnii LeH CAEN0K OCYLLECTB/ISIETCA B COOTBETCTBUM C "TTOMIOXEHNEM O Mnopsiake

YCTaHOB/IEHUS U U3MEHEHWS TMMUTOB KONE6GaHWii LeH cAenoK 1 0 npoLuesype NpUHYAUTENbHOTO 3akpbiTus Mo3numii’ (MpunoxeHue ®5 k
MpaBunam oCyLLECTBNEHUS KNIMPUHIOBOW AeSATENbHOCTU Ha PbIHKE LIEHHbIX ByMar, CPOYHOM pPbIHKE Y BaUTIOTHOM PbIHKE).

C TEXHMNYECKOV TOUKM 3peHMs NpK NpMOCTaHOBKe TOproB B cucteme SPECTRA npounsBogaTcs crieaytowme 4eincTBus:

* [pu HacTynieHUM ycnoBwii A1t TPUOCTAHOBKM TOProB MO KakoMy-/M60 6a30BOMY akTVBY, TOPr1 Mo 3ToMy 6a30BOMY akTUBY npuocTa-
HaB/MBAOTCS.

* AAMUHUCTpATOPaMM TOProB PaCcCUYUTLIBAIOTCA HOBbIE PacCLLUMPEHHbIE NUMUTLI Kone6aHuii LeH.

* MpownsBognTca nepecyeT obecneyeHnst No BCEM NO3MLMSAM N0 3TOMy 6a30BOMY akTUBY (MpV pacLUMpeHUn TMMMTOB obecrneyeHne yBe-
nnunsaetcs).

« lMocne 3aBeplueHust pacueTa o6ecnedeHnst TOpry eLe HEKOTOpoe BpeMsl He BO30GHOBMAIOTCA, UTO6bI AaTh BO3MOXHOCTbL Y4aCTHKAM
yOanuUTb 3asBKU.

+ B0306HOBNEHME TOProB B HOPMA/ILHOM pPexume.

[laHHble OeiCcTBMS COMPOBOXAAKTCA PacCblIKON  agMMHMCTpaTopamMy TOPrOB COOTBETCTBYIOLIMX YBEAOMAEHMA (CM. Tabnuuy
sys_messages notoka FORTS_REFDATA_REPL):

« [pepynpexaeHre 0 TOM, YTO eC/n LiEHbI HE 3MEHSITCS, TO Yepes ONpeaesieHHOe BpeMs NPOV30iAET NPMOCTaHOBKA TOProB Mo TaKoMy-TO
VHCTPYMEHTY.

* YBefOM/IEHNE O TOM, YTO NPUOCTaHOBKA TOProB peasibHO Npou3BeseHa.

* YBefoM/IEHNE O TOM, 4YTO obecneyeHne nepecynTaHo, MOXHO yaanATb 3aABKW.
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* YBefoM/ieHve o BO306HOBIEHUN TOpros.

2.6.6. MHchopMMpOBaHMe Yy4aCTHUKOB O NMPOrHO3UpPyeMbIX 3HAUEHUSIX PUCK-NapamMeTpoB

B cucteme peanusosaH cepBUC MH(POPMUPOBAHUS YYACTHUKOB O NMPOrHO3MPYEMbIX 3HAYEHUsX puck-napameTpos (cepsuc ForecastiM).
CepBuc c 3afjaHHOl NEPUOANYHOCTLI0 NPOU3BOAMT pacyeT 06ecneyeHns, KOTOPOE MOT/I0 6bl ObITb B C/lyYae pasaBUXKM IMMUATOB, 1 TPAHC-
NVpYyeT 3TV AaHHble yyacTHUKaMm. ANroputm paboTsl cepsuca:

+ C NepuoanyHOCTLIO pa3 B MUHYTY aHa/IM3MPYeTCcsl COCTOsSIHUE PbIHKA N0 UHCTPYMEHTaM U WLLYTCS Te, MO KOTOPbIM Yepes HeKoTopoe
BPEMS1 BO3MOXHA Pa3fBvkKa JIMMUTOB (HaxoXaeHue Ha nnaHke 6onee X MUHYT).

* Ecnun Takne MHCTPYMEHTbI eCTb, MPOU3BOAUTCA NepepacyeT obecrneyeHust Mo KIMEHTCKUM I'IOquI)el'IFIM. Puck-napameTpbl N0 UHCTPYMEH-
TaM Ha nj1aHke yCtaHaB/MBakTCA B COOTBETCTBUN C npe,u,nonaraemoﬁ pa3,EI,BVI)KKOVI.

» PaccunTaHHble AeHbI TpaHCMpyoTcs B noToke pennkn FORTS_FORECASTIM_REPL, Tabnuua part_sa_forecast.
» Ecnu cocTosiHMe pbiHKa U3MEHWIOCh, Y NOTEHUMasIbHasA Yyrpo3a pasaBukkLA ucuesna, Win pasiBuxka cocTosnack, pacyeTt n TpaHcns-
LS NPOrHO3UPYEMbIX 3HAYEHWI PUCK-NapaMeTPOB NPeKpaLLaoTCs, a NPUC/aHHbIE paHee faHHbIe CUMTAOTCS HEBA/IMAHBLIMU (pacchlika

CLEARDELETED ¢ MakcMmasibHO BO3MOXHbIMW peBVXeHaM Mo Tabnuue ¢ NPOrHo3HbIMU 3HAYEHNAMM).

Ecnu B TeueHWe OfiHOI TOProBOI ceccuy Mo UHCTPYMEHTY Yxe ABaxAbl NPOBOAWIACH Pa3fBibkka IMMUTOB, TO B 3Ty TOPrOBYHO CECCUIO
pacueT 1 TPaHCNSALMS NPOrHO3HbIX 3HAYEHUI PUCK-NapaMETPOB N0 UHCTPYMEHTY GO/IbLUE HE BbIMNOIHAETCS.

2.6.7. BNnokMpoBKa GPOKEPCKON YacTU K/IMEHTCKOro c6opa

Cunctema SPECTRA npefocTaBnsieT BO3MOXHOCTb G/10KMPOBKM GPOKEPCKO KOMUCCUM Ha CTOPOHE GUpxK. 3abn0KMpoBaHHAas KOMUCCUSE
yuMTbIBAETCA Ha K/IMEHTCKOM pasgene, ymeHbluas cBo6oAHble cpefcTBa knveHTa (money_free) Ha BennyMHy 3a6/10KMPOBaHHON YacTu.
BnokvpoBKa OCyLLecTBNAETCS B TEYEHMe TOProBOi CECCUK, B KNIVPUHTOBYIO CeCcuto 610KMpOBKa copacbiBaeTcs.

Bpokepckasa komuccus onpegenseTca cregyoLmm o6pa30M:

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

, Toe

* N — KONIMYECTBO KOHTPAKTOB B CAESIKE;

* lower_fee — MMHMMaNbHO BO3MOXHAs CyMMa BpOKepCKOi KOMUCCUMN 3a OUMH KOHTPAKT;
* upper_fee — MakCMMasIbHO BO3MOXHasA CymMMa 6pOKePCKOli KOMUCCUM 3a OAWNH KOHTPaKT;
* multiplier — mynsTUNAXKATOP K CyMMe BMPXXEBOro 1 K/TMPUHTOBOro cbopa;

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

* additive — nocTosiHHas fobaska 3a OAVH KOHTPaKT.

Mapametpbl lower_fee, upper_fee, multiplier n additive 3agatotcsa 6pokepoM ¢ nomoLlblo KoMaHabl SetBrokerFeeParamNextSession. MNa-
pameTpbl MOryT yCTaHaBNMBaTb Kak NSl OTAENbHOTO KAWeHTa, Tak U 415 BCeX KNMeHToB b® ogHoBpeMeHHO. MprMeHeHne 3afaHHbIX
napameTpoB MPOVUCXOAWT B CNeAyHoLLylo TOProByto ceccuio. 3afaHHble Nonb3oBaTenieM napameTpbl TPAHC/IMPYIOTCA B LUIKO3€ B NOTOKe
FORTS_BROKER_FEE_PARAMS_REPL.

Hanpvmep, 6pokep Bcerga 6epet nosoBuHy GUpXeBoi komuccun - Torga multiplier = 0.5, additive = 0, lower_fee = 0.01, upper_fee = inf.
Mnn 6pokep bepeT Bceraa 2 pybns 3a no6oii KOHTpakT - Torga multiplier = 0, additive = 2, lower_fee = 2, upper_fee = 2.

Bpokepckas komuccust TpaHCMpyeTes B LWto3e B Tabnuue part notoka FORTS_PART_REPL (cymmapHO Mo KNWEeHTY), a Takke B NOTOKe
FORTS_BROKER_FEE_REPL (B pa3pese cenok).

2.6.8. NMogpepxka orpuuarenbHbiX LeH B SPECTRA

B cucteme SPECTRA peanm3oBaHa Noggepxka oTpulaTenbHbIX LeH, o6ecneyrBatoLLias KOpPEKTHOE NOBEAEHME CUCTEMBI B Clyvae yxoaa
LeH (OblOYEPCoB M CTPalikoB OMUMOHOB B OTPULATENBHYIO 30HY B XOf€e TOProB MW B pe3y/ibTaTte KampuHra. [ns kaxaoro 6a3oBoro aktvnea
BO3MOXEH OAVH U3 BYX PEXVMOB MOAAEPXKM OTpULLATENIbHbIX LiEH:

 PexuM, npy KOTOPOM LIEHbI ObHOUEPCOB 1 CTPaliKy OMNLMOHOB HE OFPaHMNYEHBI - B 3TOM PEXUME B CUCTEME AOMYCTUMbI OTPULATENbHbIE
U HyneBble LieHbl (boYepcoB 1 cTpaliku ONLMOHOB, a /15 LEHO06PAa30BaHUs OMLMOHOB, pacyeTa BONaTU/IbHOCTY U PUCKOB UCMOSIb3Y-
eTca Mogenb balense, MM60 ckoppekTUpoBaHHasi Mofenb Braka-Lloynsa, yunTtbiBatoLast TO/IbKO BHYTPEHHIOK CTOMMOCTbL OMLMOHA B
0TpULATENBHOM AyanasoHe.

* PeXu1M, B KOTOPOM LieHbI (hbiOYEPCOB U CTPAKOB OrpaHnyeHbl MOMOXUTENbHLIMW 3HAYEHUSIMU - B 3TOM PEXMME OTpULLaTENbHbIE LEHbI B
X0Zie W B pe3ynbTaTe TOProB He MOryT 06pa3oBaThbCs, a /15 LieHoo6pa3oBaHUsl OMNLMOHOB UCMOb3yeTca Mogenb Bnaka-Lloynsa (nm6o
Ballenbe B kKayecTBe anibTepHaTyBbl). OfHAKO, B TAKOM peXxMe BO3MOXHO PYYHOE yKazaHne oTpULaTesbHOM LeHbl UICNOMHEHNS M/unn
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VHAVKATWUBHOI TEKYLLEl PbIHOUHOM LieHbl (CM. HIKE), B C/lydae COOTBETCTBYoLEro pewleHnst HKL,. Mpu 3ToM Bce paBHO COxXpaHsieTcsi
orpaH1yeHve Ha NoNIOXKUTE bHbIE 3HAYEHVSI TOPTOBbIX LieH (ob0YePCOB U CTPAKOB OMLOHOB.

PexuM paboTbl 1 Mogenb LeHoo6pa3oBaHuWst OMNLMOHOB 3aatoTcst Ha ypoBHe BA (6a30BOro KOHTpakTa) 1 AeCTBYHOT HA BCE MHCTPYMEHTbI
naHHoro BA. Mepek/oyeHne pexnuMoB U MoAenn LeHoo6pa3oBaHusi ONLYOHOB BO3MOXHO BO BpeMsi knpuHroBoii ceccum (MK nnn BK).
[nsA 3apaHns pexunva n puck-mofenin UCMonb3yroTCa criefytolime napaMeTpbl 6a30B0ro KOHTpaKkTa:

* negative_prices - NpnU3HaK orpaHNYeHnst oTpuLaTesbHbIX LieH: 1 — LieHbl ObHOUEPCOB U CTpaiikn He orpaHuyeHsl; O - LieHbl (bloyepcoB
U CTpalik1 OrpaHNyeHbl NOMOXUTENBbHBIMU 3HAYEHUSMU.

« option_model - mogenb LieHoobpa3oBaHnsa OnuMoHoB: 1 — mogens bawenbe; 0 - mogens bnaka-Lloynsa.
3HaueHus1 NnapaMeTpoB TpaHC/IMpyHOTCA B LWo3e B notoke FORTS_REFDATA_REPL B Tabnuuax fut_vcb/opt_vcb.

B pexume 3anpeta oTpuuartenbHbIi LeH (negative_prices=0), B c/lyyae cooTBeTcTBytoLLero pewleHns HKLL, gonyckaeTcs yctaHaBnneaTth B
PYYHOM pexvMe WHAMKATUBHYH TEKYLLYH PbIHOYHYHO LieHY, TpaHcmpyemyto B notoke FORTS_COMMON_REPL. OT 3T0i1 UeHbl 3aBUCUT
VHAMKaTMBHAasA TekyLlaa BapnalnoHHas Mmapxa, TpaHcnmpyemas B notoke FORTS_VM_REPL, v TekyLas TeopeTnyeckas LieHa onumoHa,
TpaHcnmpyemasn B notoke FORTS_VOLAT_REPL. [ns vHAukaumm Toro, YTO Tekyllas pbiHOYHAsA LeHa ANns gbioyepca ycTaHoB/EHA B
PYYHOM pexume, NCNO/b3yeTcs napamerp:

 price_assigned_by_admin - npusHak ycTaHOBKM TEKYLLE’ PbIHOYHON LieHbl AAMUHNCTPATOPOM TOProB.

Monsa Tabnuy, ToproBoro nHTepdeiica, rae B pexuMe oTpuuaTenibHbIX LeH (negative_prices=1) BO3MOXHO NOsIB/IeHUE OTPULLATE/bHBIX 3Ha-

YeHuii:
MoTok Ta6nuua Mone OnucaHve
FORTS_TRADE_REPL orders_log price LleHa B 3asBKe
FORTS_TRADE_REPL orders_log deal_price LleHa 3ax1t04eHHO caenkm
FORTS_TRADE_REPL user_deal price LleHa 3aK/1H04eHHOI CcAenkm
FORTS_ORDLOG_REPL orders_log price LleHa B 3asBKe
FORTS_ORDLOG_REPL orders_log deal_price LleHa 3ak/1t4eHHO caenkm
FORTS_USERORDERBOOK_REPL |orders price LleHa B 3asBKe
FORTS_ORDBOOK_REPL orders price LleHa B 3asBKe
FORTS_COMMON_REPL common best_buy LleHa nyuLiein 3asiBK1 Ha NOKYMNKY
FORTS_COMMON_REPL common best_sell Llena nyuiiein 3asiBKM Ha Npogaxy
FORTS_COMMON_REPL common open_price LleHa oTKpbITUA
FORTS_COMMON_REPL common close_price LleHa 3akpbITns
FORTS_COMMON_REPL common price LleHa nocnegHeii caenkm
FORTS_COMMON_REPL common min_price MuyHUManbHas LeHa
FORTS_COMMON_REPL common max_price MakcumasnbHas LeHa
FORTS_COMMON_REPL common avr_price CpefHeB3BeLLeHHas LeHa
FORTS_COMMON_REPL common settlement_price_open PacueTHas LeHa npeaplaylieii ceccum
FORTS_COMMON_REPL common market_price TekyLas pblIHOYHaA LieHa
[MoTokn arperMpoBaHHbIX CTakaHoB |orders_aggr price LleHoBoVi ypoBeHb
FORTS_AGGRXX
FORTS_POS_REPL position waprice YueTHas LeHa no3uumm
FORTS_POS_REPL position_sa waprice Y4yeTHas LeHa nosuumm
FORTS_REFDATA_REPL fut_sess_contents limit_up BepxHuiA N(MUT LeHbI
FORTS_REFDATA_REPL fut_sess_contents limit_down HWKHWI NIUMWT UEHbI
FORTS_REFDATA_REPL fut_sess_contents settlement_price_open PacueTHas LeHa Ha Ha4as10 ceccun
FORTS_REFDATA_REPL fut_sess_contents settlement_price PacuyeTHaa ueHa nocne nocneaHero
KNMpUHra

FORTS_REFDATA_REPL fut_instruments settlement_price_open PacueTHas LeHa Ha Ha4as1o ceccum

FORTS_REFDATA_REPL fut_instruments settlement_price PacueTHaa ueHa nocne nocnegHero
KMMpUHra

FORTS_REFDATA_REPL opt_sess_contents strike LleHa ncnonHeHusa

FORTS_MM_REPL fut_MM_info price_edge_sell LleHa xyfLueii 3asiBKv Ha Npogaxy, Bo-
Wweaweit B cnpeg,

FORTS_MM_REPL fut_MM_info price_edge_buy LleHa xygluei 3asBkM Ha MOKYMKY, BO-
LweaLein B cnpes
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MoTtok Ta6nuuya Mone OnucaHve
FORTS_CLR_REPL fut_sess_settl settl_price PacueTHas LeHa
FORTS_INFO_REPL futures_params risk_range_center LleHTp pacuyeTta pucka
FORTS_INFO_REPL futures_params settlement_price PacuyeTHas LeHa nocnegHero KiavpuH-

ra
FORTS_INFO_REPL options_params strike LleHa ncnonHexus
FORTS_REJECTEDORDERS_REPL |rejected_orders price LleHa B 3aaBke

B pexume NonoxuTesnbHbIX LeH (negative_prices=0), B c/iyuyae cooTBeTCTBYHOLWEro pelueHunst HKL, BO3MOXHO:
* MCMO/Mb30BaHNE OTPULLATENLHOI LiEHbI UCMOMHEHNS dhblodepca;

* TpaHCAALMA OTPULLATENbHOTO 3HAYEHNS B KAYECTBE NHANKATVBHON TEKYLLE PbIHOUYHOM LieHbI, yCTAHOBMIEHHON AMUHICTPATOPOM TOProB
(price_assigned_by_admin = 1) B none market_price.

OTpuuaTenbHble U HyNEBble 3HAYEHWSI B TOPTOBbIX KOLAX MHCTPYMEHTOB OTOGPAXAIOTCS CEAYHLLIMM 06pa3oM:

Mpumep KogoB co cTpaiikom "-10":

» KopoTkuii kog koHTpakTa (short_isin): "BR-10BF0".

 [MonHbIli kof KoHTpakTa (isin): "BR-7.20M250620CA-10".

Mpumep kopoB co cTpalikom "0":

» KopoTkuii kog koHTpakTa (short_isin): "BROBF0".

* MonHbIit Kog KoHTpakTa (isin): "BR-7.20M250620CA0".
2.6.9. CepBucbl Mb B pamkax YkasaHus 6681-Y - perynmpoBaHue Mmap)XuHasibHOW TOProBun
OpPOKEPCKUX KNIMEHTOB

B pamkax ykasaHus Lib 6681-Y k Bpokepam ycTaHaBnvBaloTCs AOMO/HUTENbHbIE TPeboBaHMsA No cobnogeHno Hopmatusos HIMP1 (Hop-
MaTVB NOKPbITUA PUCKa NPV UCNOMHEHWUN NopyYeHus knvenTa, >0) n HMNP2 (HopmaTue NOKPLITUA pyCKa NPV U3MEHEHUN CTOMMOCTU NOPT-
dhens knneHTa, >0). B pamkax YkazaHusi npefycmarprsaeTcs BO3MOXHOCTb UCMOMb30BaHNA "PbIHOYHOTO MeToAa" ANl YUaCTHUKOB, Koraa
npu pacyete HIMP-0B ucnonb3yetca nHamkatmeHas BM MB gnst nepeoueHkm noptchens, n FO MB, pacyeT KOTOPOro oCyLLEeCTBISETCSA B CO-
OTBETCTBUM C NpaBuIaMun pacyeta pasmepa UHAVBUAYa/IbHOTO KIIMPUHIOBOTO obecneyeHns, TpebyeMoro Ans obecneyeHns 06s3aTensCrs,
MCNOJHEHNE KOTOPbIX OCYLLECTBAETCA 3a CYET NopTAens KIneHTa.

2.6.9.1. 'O c yueTOM KaTeropmv ypoBHSI pUCKa K/MeHTa
B TC SPECTRA Ha ypoBHe K/IMEHTCKOro pasgena (7Kk) MOXHO 3afaTb NpU3Hak - Kateropusi ypoBHsi pycka K/iveHTa:
* "0" - He ykasaHo (3HauyeHve no yMonyaHuio)
e "1" - KnueHT ¢ HavanbHbIM YpoBHeM Pucka (KHYP)
e "2" - KnneHt co CTaHgapTHbIM YpoBHeM Pucka (KCYP)
e "3" - KnueHT c MNMoBbiweHHbIM YposHeM Pucka (KIMYP)
o "4" - KnueHT ¢ Ocobbim YpoBHeM Pucka (KOYP)

3ajjaHvie YpOBHSA pUcKa KNnMeHTa npousBoAMTCA CaMUMM yYacTHUKamMK yepes cuctemy EPK, yHacTHUK MOXET He nepefasarb KaTreropuio
[O/15 CBOETO0 KNMEHTa 1 B 3TOM C/lydae UCNonb3yeTcs KaTeropus no ymonyaduio (3HaveHue "0"). CyluecTByeT BOSMOXHOCTb MEHATb KaTero-
pviio BHYTpM fHA, npusHakm KCYP\KMYP\KHYP\KOYP npumenstotcsi B TC SPECTRA B KIMPUHIOBYHO ceccuto. Mpu oHnaliH-pernctpayum
Ha CpoyHOoM PbiHKe nepefaeTcs kaTteropumsi, KOTopyt Y4YacTHUK yka3an B OHnaliHe, npumeHeHne kateropum B TC SPECTRA Takke ocy-
LLIEeCTB/AETCS! OHNAMH.

KaTeropusi ypoBHSA pucka knvMeHTa TpaHcaupyeTcs B wio3e B notokax FORTS_REFDATA_REPL u FORTS_INFO_REPL B Tabnuue
investor B none client_risk_level.

Knuentckoe MO (Ha ypoBHe 7KK) cuMTaeTcsl C y4eTOM KaTeropum ypoBHS puUcka kiveHTa. [pu pacyete yunTbiBalOTCA COOTBETCTBYOLLME
KaTeropum puck-napameTpbl (kaTeropuiiHble CTaBKU PbIHOYHOTO pucka - MR-bl). ECiM ypoBeEHb prcka KiMeHTa He 3ajaH (3HauveHue “0"),
MCNOMb3YHTCA 6a30Bble 3HAYEHWSA CTaBOK pucKa, ycTaHoBNeHHble HKLL.

2.6.9.2. Pacuet HIP-0B B pbIHOYHOM MeTOoAe

PacueT HIMP-0B ocyLecTBnseTcA Ha CTOpoHe bpokepa ¢ Ncnonb3oBaHMEM BbIXOAHbIX AaHHbIX HOBOr0O RMT-cepsuca (regulation of margin
trading):

e IO 6/3 - TO Mb 6e3 3as1BOK. Cuntaercs:
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o 6e3 yuerta 3asBoK;

O C YYETOM KaTeropum ypoBHs pUcKa KIMeHTa;

O C YYETOM TEKYLLEro Peasn3oBaHHOMO PUCKA (C YHETOM TekyLleli LieHbl);

O M0 pUCK-NIapamMeTpamM Ha Hayas10 CeCCUM C YYETOM MPOBEAEHHbIX PA3ABUKEK.

* BM - ViHgukaTBHasA BaprauMoHHas Mapxa C yYeTOM TeKyLero MHANKaTMBHOIO Kypca BaslloT (PacCuMThbIBAETCS aHa/IoTMuHO Tekyluel
WHAMKATMBHOM BM, yunThIBAET B T.4U. BAPUALMOHHYIO MapXy Mo 3aKpbITbIM MO3ULMSM).

* NOV - Net Option Value. Tekywuit NOV no noptdpento 7Kk ¢ y4eTOM TEKYLLEro Kypca 1 TEKYLLUX LieH ONLMOHOB.
CepBuc Npon3BoaMT pacyeT pa3 B 10 MUH N0 BCEM 7KK, C TpaHCAsALMel AaHHbIX B NoToke FORTS_RMT_REPL.
dopmynbl Ana pacyeta HIMP-0B:
HMNP1 = HauyanbHaA cTOMMOCTb MopTdens + BM + NOV - IO 6/3
HMP2 = HauyanbHaA cTouMOoCTb noptdena + BM + NOV - (0 6/3)/2

Mpy ycnoBuu, Koraa HavasbHbIA IMMUT (Money_amount) <= HauaslbHO CTOMMOCTY NOPTAIEssl, MOXHO rOBOPUTL O TOM, UTO 6UpPXEBOI Npe-
Tpeiig (money_free>0) ¢ yueTom KaTeropum o6ecneumsaet Henpo6utue HMP1 (>0), NOCYMTAHHOTO MO PLIHOYHOMY METOAY, B NOAAB/SIOLLEM
6O0/bLIMHCTBE C/y4Yaes.

2.6.9.3. Tekywuii onepaTtuBHbIi PUCK NO NO3ULUN

Tekywuii onepaTUBHbI PUCK MO NO3ULMY - BENIMUMHA, paccuMTbiBaeMas o npaBuiam pacyeta pasmepa MHAMBUAYaNTbHOTO KITMPUHIO-
BOro o6ecneyeHwsi, M oTpaxaeT pasmep O "ec/v KMPUHT MPOBECTU NPAMO celivac”. JononHMTeNbHas NPOrHo3Has Be/IMYMHa, KoTopasi Mo-
XeT BbITb UCMO/Ib30BaHa YUYACTHUKOM /151 IPUHSTUS PELLEHUI OTHOCUTENBbHO No3uLmii KNeHTa. PaccunTbiBaeTcs Takke RMT-cepBrcoMm:

* C Y4YeTOM TEKYLUMX PUCK-NAPaMETPOB 1 PbIHOYHBIX AAHHbIX;
» 6e3 yyeTa 3asBoK;
* C YYeTOM KaTeropum ypoBHS pucKa KfimeHTa.

CepBuc Npon3BoaMT pacyeT pa3 B 10 MUH No BCEM 7KK, C TpaHCsALMel AaHHbIX B NoToke FORTS_RMT_REPL.

2.6.10. Mogenb yueta cpeAcTB YUaCTHUMKOB NOC/1e nepexoaa Ha pacyeTHbIn yukn T+1

MeHsieTca mofenb yyeTa CpefcTB YUacTHVKOB, B CBSA3M C Nepexofom Ha pacyeTbl T+1. PacueTHbIli uykn T+1 npegnonaraeT Toprv B AeHb T,
a pacyeTbl Ha criegyowmii aeHb T+1. Mo 3aBepLueHun Topros B AeHb T nposoauTtcs KnvpuHrosas ceccus (KC). B KnupuHrosyto ceccuto no
caenkam gHA T onpegensieTcs BapyauvoHHas Mapxa, NpemMusi, Npon3BoaMTCA pacyeT KOMUCCUIA, WTpadios (N1aHoBble HauncneHusalyaep-
XaHus). 9T cyMMbl (DOPMUPYIOT PEFMCTP N/IAHOBbIX pacyeTos - MTM perncTpebl, B KOTOPbIX XPaHUTCA MHAOPMaLna O fate KNnMpuHroBoi
ceccuu, Aate pacyeta, Tune HauncneHus/ygepxanus, cymme pacyeta. OCTaTtok CpeACcTB yyacTHYKa, OnpeaeneHHbIv no ntory KnvpuHrosori
ceccum (geHb T), He BK/IKOYAET AaHHbIE M/IaHOBbIE pacyeThbl.

Mo pesynsTatam KAMprHroBoii ceccum, MCXoas U3 CyMM OCTaTKOB Ha CUETAX U NIAHOBbLIX HAUUCEHUI/yaepXaHnii, onpeaensieTcsl TOpro.bIii
JIMMUT YyacTHUKa A5t 06ecneyeHnsl TOpros. B criyyae HEAOCTATOMHOCTU CPEACTB MO 06GecneyeHre YUacTHUKa, Ha crieayrolmii AeHb, 3a
[IHeM TOProBoii ceccum, BbICTAB/SIETCS MapXXUHA/IbHOE TPeGoBaHUe, KOTOPOEe LO/MKHO GbITh UCMOSTHEHO B TEUEHWE YKA3aHHOTO [HS.

Ha cnepyrowmii aexb (T+1), B PacueTHyto ceccuio (PC) B 20:00, Nnpon3BoaMTCA hakTUYecKoe UCMOSIHEHUE 06si3aTe/IbCTB MO M1aHOBbLIM
HauncneHnam/yaepxaHunam, ¢ 06HoBEHNEM (DaKTUYECKMX OCTATKOB U 06HYieHneM MTM peructpos. OCTaTok CpeficTB Y4YacTHMKa Ha MO-
MEHT npoBejeHns PacyeTHoli ceccum aHA T+1 onpefenseTca Kak OCTaTOK Ha Hayaslo AHS + CyMMa BBOAOB/BbIBOAOB 3a T+1 Ha MOMEHT
nposegeHusa PC + cymMMa UCNONHEHHbIX 06a3aTenscT8 MTM perncTpos.

O6U.l,aﬂ KoHUenumsa no NSMeHeHUK COCTOAHNA TMMNTOB U OCTaTKOB NpeAcTaB/ieHa HUXe B Ta6}'IVILI|e.

NumuTel (part)

Octatku (money_clearing)

My6nukauus

KnupuHroBas ceccus 23:50
AeHb T

OG6HOBNAOTCA TOProBble IMMUTbI
part.money_amount Ha BenMunHy
PnL (MTM peructp) no 7kp v b®
(roe part.is_auto_update_limit =1)

YcTaHaBnmBaroTcA NMMUTBI
part.money_amount no b® (rge
dealer.limit_tied_money = 1), no
PK part_sa.money_amount: pas-
HbIM ocTaTtkam + PnL

PnL=charges+vm+premium

Octatku no P®-bd-7kp n PK
Ha BenuuuHy PnL He meHAoTCA,
PnL xpaHutca B MTM peructpe B
paspese no TpeboBaHusmM/06513a-
TeNbCcTBam

OcTartku no PP-b®-7kp n PK me-
HAIOTCA Ha CyMMYy BBOJAOBI/BbI-
BOAOB B TeYeHMe TOpProBoii cec-
cuKn, a Takke Ha CymMMmy py-
6neBoii nepeoueHkn BantoTbl (PK
CP) u npocpuneint aktnsos (PK
EM) - canbfo BBOLOB-BbIBOAOB
(in_out_netto)

TpaHcnmpyeTcs pacyeT ocTar-
KOB B K/IMPWHIOBYK PEM/NKY
U K/IMPUHTOBbIE OTYETHI (Mon,

moncb)
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NumnTel (part) Ocrtatku (money_clearing) My6nukayuns
* PnL=charges+vm+premium
PacueTtHasi ceccus 20:00|He meHsioTCA * O6HoBNAIOTCA ocTaTku no P®-|TpaHcnmpyeTcs pacyert ocTar-
AeHb T+1 BP-7kp KOB B K/MPWHIOBYIO pennun-

money_clearing.money_end Ha|Ky W KIMPUHIOBblE OTYETHI
BenmuuHy PnL 1 Ha canbgo BBo- | (monsettl)

[0B-BbIBOAOB (in_out_netto) 3a
TeKyLMit AeHb HA MOMEHT NpoBe-
JeHns PacuyeTHoli ceccum

» O6HoBNAOTCA ocTatkm no PK
money_clearing_sa.money_end
Ha BenunuuHy PnL, n Ha canbgo
BBOJO0B-BbIBOAOB (in_out_netto)
3a TeKyLuiA AeHb

2.6.10.1. ToproBble NMMUTbI

ToproBble IMMUTBI, KaK CPefCTBa YYaCTHUKOB, yUMTLIBAIOTCA Ha perncTpax B aape no pasgenam 7kp-b® n PK. TpaHcvpyoTcs BO BHELLHVE
notokn (FORTS_PART_REPL) part.money_amount, no PK - part_sa.money_amount. TOProBbIi IMMUT HE TOXAECTBEHEH OCTATKy Ha cyeTe
1 MOXET He oTpaxarb peasibHy0 BENNUYNHY eHer Y YUYacTHNKa N ero KNIMEHTOB.

Mo pesynbTatam KNMpUHroBoii ceccum, HadaibHOEe 3HaueHne money_amount (O6Lee KoUYeCTBO py6rieii 1 AUCKOHTUPOBaHHbIX B py6n
3a/10r0B), BK/OYAET M/1aHOBbIe AaHHble No MTM peructpam (M1aHoBble CyMMbl Bap. Mapxu, NPeMun, KOMUCCHii 1 LWTpadgoB, KoTopble
6yayT paccunTaHbl B PC). B TedeHre TOproBoii ceccrmn cyMmma money_amount MeHSIETCS C y4eTOM BBOAOB/BbIBOZLOB CPEACTB AaHHOTO AHS.

B coctaBe money_amount oTAenbHO BbiAensietcs 3HadeHue actual_amount_of _base_currency - thakTnueckoe KOAMYecTBO pyobrieil.
PaccunTbiBaetcs kak actual_amount_of _base_currency=money_amount-money_pledge_amount-cymma MTM permuctpoB (charges_mtm
+vm_mtm+premium_mtm). [laHHas cymma MOXEeT MEHATbCA B TEYEHUUN AHSA Ha pa3mep BBOAOB/BbIBOAOB 1 BO BPeMs PacueTHoli ceccumn
Ha pa3mep MTM peructpos. MapameTp akTyasnieH ana PK n B®, gnsa knanenTos actual_amount_of base_currency=0.

2.6.10.2. OcTaTKu Ha cueTax

OcTaTky Ha cuyeTax, Kak CpefAcTBa YUaCTHUKOB, Y4uUTbIBAKTCS Ha pernctpax bak-odmca TC. TpaHCAUPYHOTCS BO BHELUHME MOTOKU
(FORTS_CLR_REPL), no 7kk-b®-P® - Tabnuua money_clearing, no PK - Tabnuua money_clearing_sa, none amount_end (B py6nsx, ge-
Tanusauus no sastotam B pledge_details.xamount). OcTaTok Ha cyeTe BK/IOHaeT hakTUYECKMEe 1 NNaHOBbIE PErUCTPbI.

M3MeHeHve hakTUYeckmx 1 NIaHOBbIX OCTATKOB NMPOU3BOAUTCA ABAXAbI B AeHb, N0 pe3ynstatam PacueTHoli 1 KnupuHroBoii ceccun. ian-
Hble B Tabnuuax money_clearing/money_clearing_sa Bk/touatoT pesynbtaT NpoBefeHNs nocnegHein PacueTHoli nnv KnnpuHroBoii ceccum,
1 cofepxar nnaHosble (TpeboBaHus 1 06s3aTeNnbCTBa) U hakTUYECKMe OCTaTKU U 06si3aTeNbCTBaA Mo pesystataM PacueTHol u Knupuk-
roBoOi ceccuu.

ATpunOYTbI, OTpaxaroLive dpakTnyeckme gaHHble:

» date_money_clearing - [lata v Bpems npowegiueii PacueTHoi nnn KnmpuHrosoli ceccuu.
» amount_beg - OcTaToKk Cpe/iCTB Ha HA4as10 TEKYLLLEro TOProBoro AHs.

« amount_end - OcTaTok cpeAcTs Mo pesynbraram PacueTHoli nnm KnmpuHrosol ceccum.

 in_out_netto - Canbao BBOAOB/BbIBOAOB. BK/ouaeT B ce651 CymMMy C Hayana TeKyLlero TOproBoro AHS A0 BpeMeHU nposegeHns Pac-
YyeTHoW nnn KnupuHrosoli ceccuu.

« charges - CogepxuT B cebe nHopmauuio 0 BCex (hakTUHeckn UCTIONHEHHbIX 06513aTeNbCTBAX Mo yniare KOMUCcCuid, LuTpadoB no pe-
3ynbTatam PacueTHoii ceccun. BktouaeTt B ce6s cymmbl fee fut (dakTuuecky paccuntaHHasi cymma 6UpXeBOro 1 KIMPUHIOBOTo c6opa
3a aHOHVMHbIE CAENKK No dhbtouepcam) 1 fee_opt (PakTuyecky paccumTaHHas cymMa GUPXEBOTO U KIIMPUHIOBOTO c60pa 3a aHOHVMHbIe
cAenky no onuyoHam). CoxpaHeHb! /151 COBMECTUMOCTH, KaK OTAe/bHas AeTann3almns MHhopMaLni.

* vm - CogepxuT B cebe nHgopmaLmio 06 UTOroBol cymme hakTUieckun yniadeHHoh/yaepxaHHOM BapnaLyioHHOW Mapxe.

¢ premium - CogepxwuT B cebe nHhopmavumio 06 UTOroBoli cymme dhakTUyecku yniadeHHoli/yaepxaHHoli npeMny no onuuoHam.
ATpVGYTbI, OTpaxKatoLLe N1aHoBbIE AaHHbIE:

+ settl_datetime - MnaHoBas gara pacyeToB No 06s3arenbCTBaM.

« amount_end_mtm - MN1aHOBbIV OCTATOK CPEACTB C YHETOM UCMOMHEHWS MIAaHOBbIX HauncneHwii/cnucanuii (MTM permcTpos).

« MTM peructpbl - OTO6paxatoT NiaHoBble HAYMCEHVS/yAepX)XaHus no pesynsTatam KnMpuHroBoii ceccun. BkoualoT B cebsi Tpy peru-
cTpa:

o charges_mtm - Peructp yyerta nnaHoBbIX yAepXaHnii Bcex KoMUCCHii (6pOKEPCKOIA, KMPUHIOBOWA, 3@ MCMONTHEHME U UHBIX), LUTPAdOB.
BkntouaeT B cebs cymmbl fee_fut_mtm (MnaHoBoe 06513aTeNbCTBO N0 CyMME BUPXEBOIO U KNIMPUHIOBOro cbopa 3a aHOHUMHbIE CAENKN
no gbtovepcam) n fee_opt_mtm (MnaHoBoe 0653aTe€NLCTBO NO CYyMME GUPXKEBOrO U KNIMPUHIOBOTO c60pa 3a aHOHWMHbIE CAENKM MO
onuoHam).
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o vm_mtm - Peructp ydeTa niaHoBbIX HAUYNCEHWIA/CNIMCaHMIA BapnaLIMOHHOK MapXu.

o premium_mtm - Pernctp yyeta njaHoBbIX HAYMCAEHWA/CNNCaHW MpeMnN.

[yHaMyKa U3MEHEHNS fiaHHbIX B Tabnule money_clearing Ha MOMEHT NpoBeAeHNst KTMpWUHIOBOi 1 PacueTHoli ceccuid:

OeHb

Mepuopg

amount_beg

Ocmamok cpedcms
Ha Ha4yasio nepuoda

amount_end

Ocmamok cpedcms
Ha KOHey nepuoda

in_out_netto

Casib00 BBO-
008/8bI80008

MnaHoBble CyMMbI
charges_mtm
vm_mtm

premium_mtm

dakTuye-
CKue ocTaTku

charges
vm

premium

KC

He meHsetcs

amount_beg=

amount_end Ha koOHeL,
npegpbiayuiei KC (T-1),
3TO OCTATOK CPeLCTB Ha

Hauasio TOProBoro AHs

amount_end=

amount_beg + charges
+ vm + premium +
in_out_netto (3a Becb

TOProBbIii AEHb)
Cymma

KC

hakTnyeckmnx
perncTpoB Ha MOMEHT

Cymma BBOJOB/ Bbl-
BOZOB 3a BeCb [eHb
T

Pernctp "o6Hynset-
ca" B KIUPWHI, B
noTokax u oryeTax
TpaHcaMpyeTcs 3Ha-
yeHne, paccumTaH-
HOe Ha MOMEHT K/u-
puHra

Onpepenstotcs Tpe-
60BaHMA W 06s13a-
TenbcTBa No pesysb-
Tatry KC, 3HauyeHus
yunTbIBaOTCA B mtm
perucTpax

He meHstoTCA

B notokax u oOT-
yeTax TpaHCAUpYyHoT-
CcA 3HayeHuda, pac-
CYMTaHHble Ha Mo-
MEHT K/IMpUHra

T+1

PC

MeHsieTca

amount_beg=

amount_end Ha koHeL,
npegplaywen KC (T),
3TO OCTATOK CPefCTB Ha

Hayasio TOProBoro AHs

amount_end=

amount_beg + charges
+ vm + premium +

in_out_netto

CymMMa,  HakornseH-
Had c Havana T+1 go
Havyana PC

"O6HynaTCA" Mo pe-
3ynbTatam pakTmue-
CKMX pacyeToB

O6HoBNATCA

3HavyeHnsIMn mtm
perncTpos, KoTopble
paccuntanmn

T+1

KC

He meHseTcs

amount_beg=

amount_end Ha KoHeL,
npeabigywen KC (T),
3TO OCTATOK CPELCTB Ha

Hayasio TOProBoro AHs

amount_end=

amount_beg + charges
+ vm + premium +
in_out_netto (3a Becb

TOProBbIii AEHb)
Cymma

KC

hakTnyeckmnx
pPerncTpoB Ha MOMEHT

Cymma BBOAOB/ Bbl-
BOZOB 3a BECb [ieHb
T+1

Pernctp "obHynsieT-
caA" B KIUPWHI, B
noTokax W orTyerax
TpaHcnvpyeTcs 3Ha-
YyeHne, paccuymTaH-
HOe Ha MOMEHT KNn-
puHra

OnpegenstoTca Tpe-
6oBaHMA ” 06s3a-
TeNbCTBa No pesysb-
Taty KC, 3HayeHve
yunTbiBaeTCs B mtm
peructpax

He meHstoTCA

B notokax u oOT-
yetax TpaHCAPYIoT-
CA 3HayeHusa, pac-
CYMTaHHblIE Ha Mo-
MEHT K/IMpUHra

nTa.

2.6.10.3. BbiBOA, A€HEXHbIX cpeacTB (pyoneii)

Ao PacueTHoli ceccum

Mocne KnvpuHroBoii ceccum 1 Ao NpoBefeHVst PacueTHoli ceccum MakcuMasibHasi CyMma B py6/sx, OCTYNHAsA A4/15 BbIBOAA, ONpeaensieTcs,
KaK MAHUMaUIbHOE M3 3HAYEHWIA: CBOGOAHDBI IMMUT Y MaKCUMaslbHOE M3 3HAUEHWIA: OCTATOK AEHEXHbLIX CPEACTB B Poccuiickux pyGnsix v

0CTaTOK EHEXHbIX CPEACTB B Poccuiickmx py6/isix Ha mtm perncrpax.

MakcmmanbHas cymmbl Ans Bbisoga = MIN (money_free; MAX (ocTaTok poccuiickmx py6neii; ocTaTtok pocCUnckux pyoneii + mtm peructpsi))

"OcTaToK poccuiickux pyonei

Mocne npoBegeHus PacueTHoW ceccumn

- 3T0 (haKTUYECKMI1 OCTATOK B POCCUIACKMX pybnsix 6e3 yyeTa OLEeHKM 3a/10T0B 1 mtm perncTpos.

Mocne npoBeaeHWsi PacueTHoli ceccun (hakTUUECKUIA OCTATOK BasltoThbl "poccuiickue py6/n” CTaHOBUTCS PaBHbIM: OCTATOK POCCUIACKMX
py6neii o PacueTHoii ceccum + mtm perucTpsl.

MakcumanbHas cymMmbl Ans BbiBoga = MIN (money_free; octatok poccuiickux pyonei).

2.6.10.4. Komuccum

C peanusaumeit ETC Ha Cpo4HOM pbiHKE BHOCATCS M3MEHEHWS MO eXeMecsuHbIM\eXeKBapTasibHbIM cnucaHusam. CnncaHue Komuccuin B
ETC npoussoguTca B ABa 3Tana:

» CHavana exemecsiyHas/exeksapTasibHas KOMUCCUS HAYMCNSETCA W BKoyaeTcs B charges_mtm peructp B KnvmpuHrosyto ceccuio gHs
pacueTta Komuccum (nepsblit/nocneaHunii eHb Mecsua/ksapTtana).

» CnucaHune KoMmceum nponcxoaunT Ha cne,qyrou.l,mﬁ AeHb B PacyeTHyto ceccuio.

80



03.02.2026 PLAZA Il wnto3 Bepcus 9.3

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
HanpsaMyt MOXHO BbICTaB/ATbL 3aABKU. JocTyn Bo3MOXxeH Yyepe3 PLAZA 1l, FIX n TWIME wno3bl.

[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 3aBYCMMOCTU OT YPOBHS, MOTHOMOUKSA IOTVHA MOTYT pasInyaTbCs:
« lMpu paborte c pasgenamu B®, y koTopoii YK coBnagaert ¢ YT, norvHbl ypoBHS P® 1 ypoBHSA B® 06n1aaatot nosHomMoumsiMm “JloruH YK+YT".
* lMpu paboTe ¢ pasgenamn B®, y kotopoii YK He coBnagaeT ¢ YT, /lorMH ypoBHA P® obnagaeT nonHomoumsmm “JloruH YK".

* MNpwn paboTe ¢ pasgenamu bo, y kotopoli YK He coBnagaet ¢ YT, NosIHOMOUMS SIorMHa ypoBHSl B® coBnagaroT Co 3Ha4YeHNeM nprsHaka
["Norun YK" | "NoruH YT" ].

» [nsa no6oi B® norvH ypoBHA kmeHTa 06nagaeT noaHoMounsimm “florvH YT,

B cutyaumm, Korga y4acTHUK K/IMPUHTA U YYACTHUK TOProB pasHble /inLa, BaXXHbIM SABMISAETCA - KTO YNpaBAseT KAneHTaMmu (KIMEHTCKUMM
pasgenamu). Mo ynpasneHneM KiMeHTamu 3gecb NOHMMAETCH BO3SMOXHOCTb BUAETb MHDOPMALMIO MO HAM: CPeACTBa, IMMUTbLI U UHAVBU-
AyasibHble pUCK-NapameTpbl, @ Takke N CO6CTBEHHO YCTaHaB/IMBATL SIMMUTLI, 3anpeTbl, Npasuia akcnvpauuy v T.n. Bo3amMoXHb! ABe CXeMmbl
B3avMogeicTeust Mexay YK 1 YT ¢ TOUKM 3peHUs ypaBIeHUs KIMEHTaMU:

* KnueHTamu ynpaensieT YT. Y4acTHUK TOProB ynpaBnseT KIMEHTCKMMI pa3feniamMmu, BXOASALMMU B COCTaB CBOMX Bpokepckux hnpM (cxema
Mo yMo/YaHuio). B AaHHOI cxeme y4acTHUKY KIMpKHra He JOCTYNHa MHopMauus O KMEHTaxX yYacTHUKOB TOProB: CPEACTBa, MMUTLI U
VHAVBUAYa/IbHbIE PUCK-NAPaMETPbI MO KIMEHTCKMM pa3fenam, a Takke He [OCTYMHbI onepaLum no ynpasneHuo KeHTaMuy.

* KnueHtamu ynpasnset YK. Y4acTHVK TOProB nepefaeT KNVeHTCKMe pasfesibl, BXOAsALLMe B cocTaB CBOUX bpokepckux chupm, "nog ynpa-
B/IEHME" YYaCTHUKY KNNpuHra.

CxeMa B3avMOAENCTBUA 3aaeTca Ha ypoBHe B® nytem BbICTaBMEHWS Yy Hee cheuuasibHoro npusHaka: "KnmeHtamu ynpasnset
YT"/"Knuentamu ynpasnset YK".

[Lna uncTpaumn npreeaem napy npumepos:

1. He6o/bLLOI pervoHanbHbIii 6pokep Ans [0CTyNa K TOpraM CBOMX K/IMEHTOB 3aK/H0UAET C YYACTHUKOM K/IMPUHTA JOTOBOP HA 06CYXU-
BaHWe Mo MOAEeNM KIMPUHIOBOTO 6poKepa. YUacTHUK KMPUHIA OTKPbIBAET AJ1s Takoro 6pokepa G6poKepckyto oMpmy, U perucTpupyet
6Gpokepa Kak y4acTHMKa TOproB Ha 6upxe. Mpu 3TOM ToproBaTtb Ha 6UpXe GyAyT KIUEHTbI PErMOHA/ILHOMO 6poKepa, a He yYacTHUKa
K/IMPUHTA, M COOTBETCTBEHHO, YNPAB/SAThL K/IMeHTaMy XOUeT caM GpoKep - B 3TOM C/lyyae NpuMeHMMa cxema "KnmeHtamu ynpaensier YT'.

2. KomnaHusa HepesngeHT, 4Tobbl Noy4uThb AOCTYN K TOpram Ha MOCKOBCKOI Gypxe 151 CBOUX K/TMEHTOB, pernctpupyetcsa B HKL, B kaye-
CTBe y4acTHWKa kupuHra. [lanee Hepe3naeHT 3ak/1iouaeT JOoroBop nopyyeHne ¢ 6pokepckoii orpmoii (poccuiickas Aodka HepesngeHTa
nm6o 6onbLuoi YK+YT) Ha 06CcnyxuBaHne CBOUX KIMEHTOB. Ho Toproeatb 6yayT KMEHTbI Hepe3nAeHTa 1 KOHTPOMPOBATL UX OH XO4eT
cam - B 3TOM C/yyae nucnosnb3yercs cxema "KnveHtamm ynpasnser YK".

N
)
MHBeCTULMOHHas
KOMMNaHus YK+YT
PervioHanbHbI YKI=YT
Gpokep Knuenmamu ynpaensem YT
73
(£

HepeanaeHt YK

Bpokepckas YKI=YT
¢upma KnueHmamu ynpasnsem YK

Puc. 3. Mpumepsbl

Hwuxe B Tabnuvue npmeeaeH CNMCOK NOSIHOMOUMIA, OTHOCALLMIACA K NpaBy ynpasieHnst KneHTckuMn pasgenamv. Obnagarts AaHHbIMU NOs-
HOMOUMAMU BYAYT NOMVHbI, Y KOTOPbIX Ha6op nonHomouuii (“SlormH YT" /"/loruH YK") coBnagaeT co cxeMoid, 3aaaHHoi y Bo ("KnneHtamm
ynpasnsaeT YT'/"KnueHtamu ynpasnset YK").

Onepauus [ocTynHble W030Bble KO-
MaHfAbl, MOTOKU, TaGnuLbl
YcTaHoBKa IMMWTOB NO KIMEHTCKUM pasgenam. ChangeClientMoney
YcTaHOBKa p1CK-NapamMeTpoB Mo KMEHTCKUM pasgenam. ChangeClientParameters;

ChangeClientParametersNextSession;
ChangeBFClientDefaultParametersNextSession

YcTaHOBKa 3anpeToB Ha onepauuy Ha ypoBHE KITMEHTCKUX pa3fesos. FutChangeClientProhibit; OptChangeClientProhibit

YcTaHOBKa pUCK-NapaMeTpamMi OnLMOHOB. OptChangeRiskParametersNextSession
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Onepauus [ocTynHble W030Bble KO-
MaHfAbl, MOTOKU, TabnuLbl

MepeBoa KNMEHTCKMX NO3ULMIA. TONbKO A8 NOrMHOB YpoBHA B® ¢ npusHakom | TransferClientPosition

"JloruH YT".
MpocmoTp MHhbopMaLMm NO KIMEHTCKMM pasfenam: pasmep obecneyveHns n uH- | FORTS_PART_REPL.part;
OnBuayasibHble pUCK-napameTpsbl. FORTS_CLR_REPL.money_clearing;

FORTS_CLR_REPL.pledge_details

Takke gaHHbIMY NoNHOMOuUnsaMKU obnagaeT "JlorvH YK+YT".

2.8.3. YnpaBneHune y4aCTHUKOM K/IMpUHra obsisaTenibCTBaMun y4acTHUKa TOpPros

YUYacCTHUK KIMPUHTra He MOXET BbICTaB/SATb U CHUMATL 3asiBKW, OAHAKO A/151 YNpaBieHUss HeUCMNOHEHHbIMY 06513aTeNIbCTBaMM yYacTHUKaA
TOProB nepef, y4acTHUKOM K/IMPUHra, U B TOM YKC/e, B C/lydae HefoCTaTO4HOCTM 0becneyeHmnst yHacTHUKa TOPros, YYacTHUK KIMpUHra
Bnpase nofasatb B agpec HKL| 3anpockl Ha 3ak/oyeHne CAenok ¢ y4acTHUKOM TOpProB. Takoli 3anpoc NoAaeTcs yH4acTHUKOM KAMpUHra ¢
yKasaHueMm nboro KNMEHTCKOro pasgena yyactHuka Topros. Mo Takomy 3anpocy HKLL BbicTaBnsieT 6e3agpecHyto 3asaBky "B CTakaH" uim
afipecHyto 3asBKy, Ha OCHOBaHWUW KOTOPOW ByayT 3akno4aTbCa CAEMKU.

TexHWU4Yeckn Takoi 3anpoc nogaetcs B oopmare 06bI4HOV TOProBOI 3as1BKM, UMeEtOLLel cneumanbHbIli npusHak - "3anpoc k HKL, Ha 3aknto-
YyeHue CAenoK C y4acTHVKOM TOpros". 3anpoc MOXET ObITb NOAaH Kak B hopme 6e3aapecHoi 3asBKuy, Tak U B hopme afpecHoii 3asBKu.
YYacTHVKN TOProB CTaBUTb (CHUMATb, B TOM YMC/1e MacCOBO) 3as1BKM C TakMM NPU3HaKoM He MOTYT. Y 3asBOK € npu3HakoM "3anpoc Kk HKLL"
B 6MTOBOIA Macke Npu3HakoB BbicTaBnseTca 6ut NCCRequest (0x4000000000). AHaNIOMMYHBIA GUT NOYHAOT U CAENKN, 3aK/THOYEHHbIE Ha
OCHOBaHUM TakuX 3as1BOK.

B uensix ycTpaHeHusi Heo6eCcneyeHHOCTU NO3MLMIA YYaCTHUK KIMPUHTa UMEeT BO3MOXHOCTb MHULMMPOBATb CHSATWE 3asBOK, NOAAHHbIX
y4acTHUKOM TOpProB.. a5 aToro ucnonb3yetcs kKomaHga DelOrdersByBFLimit, KOTOpyto MOXET nogasarh y4acTHUK KNnpuHra no 6®, otkpbl-
TbIM A1 Y4aCTHVUKOB TOProB, 06CYX1BaEMbIX TakM Y4acTHUKOM KanpuHra. Mpu 06paboTke AaHHOWN KOMaHfpbl B C/lyvae oTpuLaTebHOro
cB06OAHOrO NMMMUTa No BP, CHYUMAKOTCA BCe aKTUBHbIE 3asBKM MO KIMEHTCKUM pasgenam, npuHagnexatyym takoi b®. Y cHumaembix 3a-
SIBOK B GBUTOBOI Macke npu3HakoB BbicTaensieTcs 6uT NCCBulkDeleteOperation (0x8000000000).

2.9. CUHTeTUYEeCKUiiI MaTuYUHT

CUHTEeTUYeCKUiA MaTYmHT — hOpMUPOBaHNE CAEMOK HA OCHOBAHMM 3a51BOK, MOCTYNatOLLMX B Pa3Hble CTakaHbl (CTakaHbl PasHbIX UHCTPYMEH-
TOB). LIeNbio CUHTETMYECKOTO MaTUMHra ABASETCS NOBbILEHWE IMKBUAHOCTW MHCTPYMEHTOB NyTEM 0O6bEeANHEHNS HECKO/IbKUX CTakaHOB.
Hanpumep, CUHTETUYECKWIA MaTYMHT NO3BOMNT CBELEHNE 3asiBOK MHCTPYMEHTA TUNa KaneHAapHbIi cnpes He TO/IbKO CO BCTPEYHON 3asiB-
KOW BHYTpW CTakaHa AaHHOT0 MHCTPYMEHTA, HO 1 C OTAE/bHbIMY 3asBKaMu 13 CTakaHoB hblo4epcoB ero Hor. Takum obpasom 3asBka KC
YUMTbIBAET BCTPEYUHbIE UHTEPECH! U3 APYTVX CTAKAHOB CBOMX HOT.

2.9.1. CuHTEeTnYeckKue 3asiBKu

Maes CMHTETUYECKOTO M3TUMHIa COCTOUT B 3aK/IHOYEHUN CAE/KMN HA OCHOBAHWUM TPeX 3asiBOK MO pasHbIM TOProBbIM MHCTPYMEHTaM, ecsin
LieHbl 3TUX MHCTPYMEHTOB CBSA3aHbl Mexy CO60i onpegeneHHbIM COOTHOLWeHMeM. Hanpumep, LeHa MHCTpYMeHTa KasleHAapHbli cnpes,
paBHa pasHuLe LeHbl Aa/lbHEl HOMW 1 LieHbl 6nvxHeRn Horu. Torga 3asiBka Ha NMoKynKy no kaneHaapHomy cnpegy RTS-9.18-12.18 no ueHe
1000 (yyacTHuk "A"), 3asBKa Ha Mokynky no gbtodepcy RTS-9.18 no ueHe 114000 (yyacTHuK "B") 1 3aaBKa Ha npofaxy no dbioyepcy
RTS-12.18 no yeHe 115000 (y4acTHukK "C") MOryT 6bITb O4HOBPEMEHHO UCMOJHEHDI. B pe3ynbrare yyacTHUK "B" nonyunT AIMHHY0 No3vumo
no pbtovepcy RTS-9.18 no ueHe 114000. YyacTHUK "C" NOMyUYUT KOPOTKYHO NO3Mumio o dhbtovepcy RTS-12.18 no uyeHe 115000. A yyacTHUK
"A" nonyunT ABe No3uLMKn: KOPOTKYHo No dbtodepcy RTS-9.18 no ueHe 114000 v AnvHHY0 no dibtovepcy RTS-12.18 no ueHe 115000, npu
4yeM KX LieHbl CBA3aHbl COOTHOLeHMeM 115000 - 114000 = 1000. Takum o6pa3oM, Bce Tpu 3asiBKM MOTYT GbITb YA0BIETBOPEHbI KOPPEKTHO.

Ha MockoBcKoii 6Upxe CAeNKU 3aK/HualoTes C LIeHTPaslbHbIM KoHTpareHToM (HKLL). B Halem npumMepe MOXeT 6biTb OAHOBPEMEHHO 3a-
K/OYEHO TPU CAENKU:

* Mo KaneHgapHomy cnpegy RTS-9.18-12.18 mexay yyacTtHukom "A" n HKL,
* 1o hbrovepcy RTS-9.18 mexay yyacTHukom "B" n HKL|
* 1o hbrovepcy RTS-12.18 mexay yyactHukom "C* n HKL,

[ns Toro, YTo6bl CAeNKM BbIM 3ak/oUeHb], B NMPOLLECCe CUHTETUYECKOrO MaTuuHra B siipe TOProBoii CUCTEMbI aBTOMATUYecKu hopMu-
pytoTca 3asBKU1, NoAaHHble 0T uMeHU HKL,. Takue 3asiBKU HasblBalOTCs CUHTETUYecKMMU. CUHTeTUYecKas 3asiBKa - 3asiBka co3faBaemast
A4POM B XOfle CUHTETUYECKOTO MaTuMHra Npy BbIMOMHEHWM YCIOBUS CBeAeHUs 3asBOK. CUHTeTMYecKas 3asiBka sIB/sieTCsl peasibHoli 3a-
SIBKOIi, NoJlaBaeMoii LIeHTPasIbHbIM KOHTpareHToM B TOpru, W courypupyeT B cAenkax, NopoXaaeMbiX B XO4e CUHTETMYECKOro MaTuuH-
ra. B aHOHWMHbIX 1 MO/Ib30BATENbCKUX MOTOKAX 3asiBOK CUHTETMYECKMe 3asiBKM B MOJIsX Xstatus MoMevatoTcsi cneuyasibHbIM NPU3HAKoM
"Synthetic" (0x200000000000).

B paccmartprsaemom nprMepe hopMmUpyoTCa cregytoLlime CUHTETUYECKME 3asBKU:
 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 cbrovepcy RTS-9.18 no ueHe 114000 (BCTpeyHas K 3asiBKe yyacTHuKa "B")

 3asBka oT HKL, Ha nokynky no gobtovepcy RTS-12.18 no ueHe 115000 (BcTpeyHas K 3asBke yyacTHuka "C")
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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

CuHTeTu4eckas 3asBka (HOPMUPYETCA CUCTEMON Ha OCHOBaHUW [BYX pPeasibHbIX 3asBOK, NOAAHHbIX yH4aCTHUKaMW B ABYX OPYTUX MHCTPY-
MeHTax. B Hawem npumepe cuctema chopMmpoBasia CUHTETUYECKYIO 3asBKy Ha NMpodaxy no KaneHgapHomy cnpegy RTS-9.18-12.18 no
ueHe 1000 Ha ocHOBaHMK 3asBK/ Ha MOKYNKy no dbtovepcy RTS-9.18 no ueHe 114000 (0T yyacTHuka "B") 1 3a8BKM Ha Npogaxy no dblo-
yepcy RTS-12.18 no yeHe 115000 (oT yyacTHuka "C").

ECTb [jBa OCHOBHbIX CLiEHapUs CUHTETUYECKOTO MaTumHra:
Keiic 1: 3asBKM OTAENbHLIX (DbIOYEPCOB rEHEPUPYIOT CUHTETUYECKYIO 3asBKY MO KasleHAapHOMY cripeay.
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 yyacTHuKa
npn

* YyacTHuk "B" noctaBun 3asBKy Ha nokynky B RTS-9.18 (cTakaH 6nvxHelt Horu) B konmyecTse 12 no ueHe 114000.

* YyacTHuk "C" cTaBuT 3aaBKy Ha npogaxy B RTS-12.18 (ctakaH ganbHei Horn) B konimuectse 10 no ueHe 115000 (BxoAsLLas akTuBHas
3asBKa). B 3TOT MOMEHT HAUYVMHAETCSH MATUUHT.

* Ha ocHoBe 3as1BOK B CTakaHax 6ivkHeln 1 aanbHeli Hor, B cTakaHe KC nosiBNsieTca CUHTETUYeckan 3asiBka Ha NpoAaxy KaneHgapHo-
ro cnpega RTS-9.18-12.18 B konunyectse 10 (MMHUMasIbHOE KOMMMYECTBO M3 TPeX 3asBOK, y4YacTBYHOLIMX B MaTyuHre) no ueHe 1000
(115000-114000: To ecTb LieHa Ja/ibHel HOrM MUHYC LieHa G/kHel Horv), BbicTaBneHHas oT umeHn HKL,, koTopasi cBoauTCs B cAenKy
C 3as1BKO N0 KasileHAapHOMY cripejy OT yyacTHuka "A".

* B crakaHe 6nvKHeli HOrV NOSBNAETCS CUHTETMYEeCKas 3asBka Ha npogaxy RTS-9.18 no ueHe 114000 ¢ o6bemom 10 ot umeHn HKLL,
KOTOpasi CBOAUTCS B CAENKY C 3asBKOW OT yyacTHMKa "B", B cTakaHe AasibHeli Horu - CUHTETMYecKas 3asiBka Ha nokynky RTS-12.18 no
ueHe 115000 ¢ o6bemom 10 ot nmeHun HKL, koTopasi cBoguTCS B CAEMKY C 3asiBKOI OT yyacTHuka "C".

« Takum 06pa3om obpasyoTcsa Tpy caenku: no 6rmkHeMy dbtodepcy (KoHTpareHTbl: “B" n HKLL) no ueHe 114000, no fgansHemy gblouepcy
(koHTpareHTsI: "C" 1 HKL) no uene 115000 u no kaneHgapHoMy cnpeay (KoHTpareHTbl: "A" n HKL) no ueHe 1000. Takke obpasyoTcs
[iBe TeXHNYecKne CAenku, oTobpaxaroLime ABUKEHNE HOT MO KaneHdapHoMy cnpegy. Jns 06enx TeEXHUYECKX CAENOoK KoHTpareHTbl "A"
n HKL,.

» OcTanucb HecBefeHHbIMY 3asBka RTS-9.18-12.18 B o6beme 10 v 3asiBka RTS-9.18 B o6beme 2.

Kelic 2: 3asiBKa Ha kaneHaapHbIii cnpea 1 3asaBka Ha 0AyH U3 hbloYepCcoB HOT 3TOT0 Cnpea reHepupyT CUHTETUYECKYHO 3asBKY Ha ApYryto
13 HOT 3TOrO crpeja.

Mpumep (cm. puc. 4):

* YuacTHuk "B" noctaBun 3asBky Ha nokynky B RTS-9.18 (cTakaH 6nvxHelt Horu) B konmyecTse 12 no ueHe 114000.

« B cTakaH kaneHgapHoro cnpega RTS-9.18-12.18 (ctakaH KC) mocTynaeT 3asBka Ha nokyrnky B konimyectse 20 no ueHe 1000 OT yyacTHuKa
"A".

* YyacTHuk "C" cTaBuUT 3asBKy Ha npogaxy B RTS-12.18 (cTakaH AanbHei Horu) B kosimyectse 10 no ueHe 115000 (BxoasALLast akTUBHas
3as1BKa). B 3TOT MOMEHT HaYMHAETCA MaTUNHT.
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* Ha ocHoBe 3as1BOK B cTakaHe 6nvxHeli Horv 1 ctakaHe KC, B cTakaHe AasibHell HOrv NOSIBNISIETCS CMHTETMYeCKas 3asBka Ha MoKymnky
RTS-12.18 B konuyecTBe 10 no ueHe 115000, BbicTaBneHHast oT uMeHn HKLI, koTopasi cBoauUTCS B CAEMKY C 3asBKOI OT yyacTHuka "C".

» B cTakaHe 6vKHE HOrM MOSIBMISETCA CUHTETMYecKas 3asiBka Ha npogaxy RTS-9.18 no ueHe 114000 ¢ o6bemom 10 oT umeHn HKL,
KOTOpasi CBOAMTCS B CAE/KY C 3as1BKOI OT yyacTHUKa "B", B cTakaHe KC - cuHTeTMYeckas 3asBka Ha npogaxy RTS-9.18-12.18 no uexe
1000 c o6bemom 10 ot umeHn HKLL, koTopas cBoanTCa B CAENKY C 3a8BKOV N0 KasieHAapHoOMY crpeay OT yyacTHuka "A".

» Taknm 06pa3om 06pasyroTcs Tpu CAesKW: No 6rvkHeMy dhbtovepcy (koHTpareHTbl: "B n HKLL) no ueHe 114000, no ganbHeMy dblouepcy
(koHTpareHTsI: "C" 1 HKLL) no uene 115000 u no kaneHgapHoMy cnpedy (koHTpareHTbl: "A" n HKL) no ueHe 1000. Takke obpasyorcs
[iBe TEXHNYECKMe CAENKN, oTobpaxaroLme ABKEHNE HOT MO KaneHdapHoMmy cnpegy. s 06enx TeEXHUYECKMX CAENOK KOHTpareHTbl "A"
n HKL,.

» OcTanucb HecBegeHHbIMK 3asiBka RTS-9.18-12.18 B o6beme 10 1 3asiBka RTS-9.18 B o6beme 2.

Takum o6pa30|v|, B 3aBMCUMOCTHN OT BXO,D'HIJ.I'eﬁ aKTUBHOI 3as1BKM BO3MOXHbI 6 BapMaHTOB CUHTETUYECKOIo MaTymHra:

AKTUBHas 3asiBKa BcTpeyHas peanbHas 3afBKa ®dopmMupoBaHue BCTpey- LieHa BCTpe4HoOI1 naccus-
HOl (MaccUBHOW) CUH- HOW CUHTETUYECKOI 3asiBKU
TEeTUYECKON 3asiBKM

Mokynka 6nmkHero dbtodepca | Mpogaxa 6nvkHero dobtodepca | Mpogaxa gasibHero dbtodepca + | LieHa ganbHero dbtovepca - Lle-

Mokynka KC Ha KC

Mpogaxa 6nmkHero dbtodepca | Mokynka 6nvxHero hbtodepca | Mokynka ganbHero dbtovepca + | LeHa ganbHero dbiovepca - Lle-
Mpogaxa KC Ha KC

Mokynka fansHero chbrovepca Mpopaxa fanbHero dbrovepca | Mpopaxa 6nvkHero dbtovepca + | LieHa 6nmxHero btovepca + Lle-
MNpogaxa KC Ha KC

Mpopaxa gansHero cbtovepca | Mokynka ganbHero cobtodepca | Mokynka 6nmxHero dbtovepca + | LieHa 6nvkHero obtovepca + Lle-
Mokynka KC Ha KC

Mokynka KC Mpogaxa KC Mokynka 6rmkHero gobtovepca + | LleHa ganbHero dbtovepca - Lle-

Mpoaaxa AanbHero dbloyepca | Ha GvKHEro dblovepca

Mpogaxa KC Mokynka KC Mpogaxa 6nmxHero thbrouepca + | LieHa ganbHero dbtovepca - Lle-
Mokynka AanbHero gbloyepca Ha 6nmxHero hbtouepca

MepBblii NPUOPUTET MATUMHTA - 3TO LieHa. BHE 3aBUCUMOCTM OT TvNa 3asBKu (CUHTeTUYeckas/peasibHas) akTUBHAsi MaTUUTCS C TO NaccuB-
HOI, Y KOTOPOIA NyudLle LieHa. EC/M y NacCUBHOM CUHTETUYECKOl 1 NAacCUMBHOI peasnbHONM 3asBKM LeHbl COBNaAatoT, TO CHauala akTMBHas
3asBKa MaTuMTCA C TOM, UTO NOCTYNM/a paHblue. Tak KakK y KaNeH4apHoro cnpeaa fiBe Hor1 NocTynatoT B pasHoe Bpemsl, TO BPpeMsi Takoro
cnpega onpefensieTcsi No BpeMeHu nocneaHei noctynueLeil Horv. B Kax4oMm cTakaHe (KasieH4apHOoro cnpefa, 6/MKHEro U AanbHero
(hblouepcoB) LieHa 3ak/ouaeMoli CAenkn onpeaensieTcs LeHoi NaccMBHOl 3asiBKU, Kak U B TeKyLUeil peannsauum.

2.9.2. CuHTeTNYecKas IMKBUAHOCTb B arperMpoBaHHbIX CTakaHax

Mpy CUHTETUYECKOM MaTurHre CTPOUTCS CUHTETUKA M0G0 [y6UHbI, HEOBXOAUMOIE NS CBEAEHNSI aKTUBHbIX 3asBOK. B arpermpoBaHHbIX
cTakaHax Mo YMOMUYaHWo UHAUKATUBHO TPAHC/MPYETCs INy6uHa 5 LeHOBbLIX YPOBHEl, (hopMUPYEMbIX MHAUKATUBHBLIMU CUHTETUYECKMM
3asBKaMu. VIHAVKATMBHAS CUHTETMYECKas 3asiBKa - "BUPTYaslbHas 3as1BKa", Ucnonb3yeMast 4/ (popMMpPOBaHUS arperpoBaHHOMO CTaka-
Ha, OTPaXXAIOLLEro JOCTYNHYIO CUHTETUYECKYIO JIMKBUAHOCTL. YAapyB MO Takoi 3asiBKE YYaCTHUK MOXET COBEPLUNTL CAEMKY NOCPeACTBOM
CUHTETMYECKOro MaTumHra.

Mpumep
o [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) yyacTHUK "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 06bEMe 10 KOHTPAKTOB.

* B pesynbrate B cTakaHe RTS-9.18-12.18 (cTakaH 3), NOABMASETCA MHAUKATMBHASA CUHTETUYECKas 3asBKa Ha Npofaxy KaneHgapHoro
cnpega RTS-9.18-12.18 no ueHe 115000 - 114000 = 1000, B 06bEMe 10 KOHTPAKTOB, 06pa3oBaHHast 13 3a8BOK, BbICTaB/IEHHbIMY y4acT-
Hukamn "A" n "B".

* YyacTHuk "C" MOXET yaapuTb No UHAUKATUBHON CUHTETUYECKON 3asiBKe - kynuTe KC RTS-9.18-12 B cTakaHe 3 no ueHe 1000 B 06bEMe
10 KOHTPaKTOB.

* Ha ocHoBe 3asBOK B CTakaHax 1 v 2, BbICTaB/IEHHbIX yYacTHUKamu "A" 1 "B". B cTakaHe 3 NOSABNSAETCA CUHTETMYECKas 3asBka Ha Npogaxy
KaneHgapHoro cnpepa RTS-9.18-12.18 B konnyectse 10 no ueHe 1000, BbicTaBneHHas ot uMeHn HKLL, koTopas cBoaMTCA B CAENKY C
3aABKOI M0 KasieHJapHOMY cnpegy oT yyacTHuka "C".

» B cTakaHe 1 nosiBnsieTca cMHTeTMYecKas 3asBka Ha npogaxy RTS-9.18 no ueHe 114000 ¢ o6bemom 10 ot umeHn HKLL, koTopasi cBoanTcs
B CAENKY C 3a8BKO OT yyacTHuKa "A", a B cTakaHe 2 - CMHTETUYecKas 3asBka Ha nokynky RTS-12.18 no ueHe 115000 ¢ o6bemom 10 ot
umeHn HKLL, koTopasi cBoAMTCA B CAENKY C 3aBKOW OT yyacTHuKa “"B".

» Takum 06pa3oM 06pasyoTcs TpU cAenkun: no 6amxHemy dbtodepcy (koHTpareHThl: "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 o6pasytoTcs Ase
TEXHUYECKME CAENKM, OToBpaxatoLLme ABUXEHNE HOT MO KasleHJapHoMy cripegy. 15 06enx TeXHUYeCkux caenok KoHTpareHTsl A n HKLL.
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CvHTeTUYeCKas NMMKBUAHOCTb TpaHcnpyeTcs B noToke arperatoB (FORTS_AGGR##_REPL) coBMeCTHO C IMKBUAHOCTbLIO MO peasibHbIM
3asBKam. MNpu 3ToM NOMUMO CyMMapHOro o6bema (nose volume), Hanpumep, ecnn BHYTPU OAHOTO LIEHOBOTO YPOBHS €CTb Kak U peasibHble
3asBKU, TaK Y MHAMKATUBHbIE CUHTETUYECKE 06BEMbI, B OTAEMLHOM Mose TpaHC/IMPYeTCs CUHTETUYECKN 06bem (none synth_volume).

PaccmoTpuM npuMep, Korga B 06bl4HbIA arperMpoBaHHbIii cTakaH f06aBnseTcs CUHTETMYECKas IMKBUAHOCTL. ECTb arpervpoBaHHble cTa-
KaHbl Ka/IEHAAPHOTO CNPesa U ero HOT C HaTypasibHON JIMKBUAHOCTbHO.

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. O6bluHbIe arperMpoBaHHble CTakaHbl KaIeHAapHOro cnpeaa

3TN Xe cTakaHbl, HO C yYeTOM CUHTETUYECKOM NVKBUAHOCTW, BbIrNAAAT cnegyowmnm o6pa30M.

Si-6.19 Si-9.19 Si-6.19-9.19
synth_ . synth_ synth_ . synth_ synth_ . synth_
D volume | price | volume o - volume | price | volume G e volume | price | volume G
65381 1 ' '
65379 | 3 3
65371 1 1 871 20 20
65369 | 5 5 66218 | 20 865 3 3
65355 | 19 66212 | 3 862 3 3
65354 | 25 66211 | 10 10 ' 860 10
65353 | 5 66210 | 3 ‘ 854 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 | 66179 ' '
4 4 | 65331 1 1 66178
4 4 | 65330

Puc. 6. ArpermpoBaHHble CTakaHbl C CUHTEeTUYEecKol NUKBUAHOCTbIO

I/I306pa>KeHa BCA nocymtaHHasa CUMHTeTUn4yeckasa IMKBNAHOCTb 6e3 yyeTa orpaHM4yeHna Ha Kosin4yecTso ypOBHeI7I arpermpoBaHHOro CtakaHa
CUHTETNYECKOM NNKBUOHOCTN. LLeHOBbIe YPOBHW, rae eCTb CMHTETUYECKas NMKBNAHOCTb, NoACBEeYEHbl KQaCHbIM.

BUAHO, 4TO B Ka/IEHAAPHOM CNpeae CUHTeTUYecKast IMKBUAHOCTL CYLLECTBEHHO Cy3i/a LieHOBOI cripes, u cienana cTakaH KaneHaapHoro
cnpepa 6onee NpuBnekaTe/bHbIM A5 TpelifepoB. B 3ToM 1 3ak/oyaeTcs LeNlb CUHTETUYECKOro MaTu/Hra - NokasaTb Tpeligepam nyuluyto
[IOCTYMHYIO LieHy U NOTEHLMANBbHO 60/bLINIE 06bEM UCTIONHEHUS X 3asiBOK MO Nyylleli cpefHeli LeHe UCMONHeHNS.

B crakaHe ganbHeli HOrM CUTyauust yxe He CTOMb pajykasibHO M3MEHWIACh 3a CHET CUHTETUYECKONM IMKBUAHOCTW. XOTSA U 34ecCb, ecnu
Tpeiigep noaact 3asBKy B NOKyNKy 15 KOHTPaKTOB No LieHe 66212, TO OH NOMYYMT CAE/KM HE TOJbKO C 3asBKaMu N0 TOMY e MHCTPYMEHTY
(ypoBHM 5 no 66200, 1 no 66202, 3 no 66210, 4TO AaeT UCNOHEHME 9 KOHTPAKTOB M3 15), HO eLle U NOAYYUT CAENKY B CUHTETUYECKOM
MauTUHIEe Ha 6 OCTaBLUMXCSA KOHTPAKTOB MO LeHe 66211. DTOT CUHTETUYECKUI MaTUMHT UCMO/b3YET 6 KOHTPAKTOB Ha npogaxy Si-6.19-9.19
no 860 1 6 KOHTPaKTOB Ha npogaxy Si-6.19 no 65351.

B cTtakaHe e 6/vKHE HOTM CMHTETUYeckas JNIMKBUWOHOCTb OCTAETCA Ha 3ajHeM MnjiaHe, YTO U NOHATHO - GVKHAS HOra U Tak Hanbonee
}'IVIKBVI,CI,HI:IVI WHCTPYMEHT C HaMEHbLUUM LeHOBbIM crnpegom.

CuHTeTUYeckas IMKBUAHOCTb B arpernpoBaHHbIX CTakaHax 06HOBNAETCA C TOW Xe YacToTON, C Kakoii 06HOBNSETCS arpermpoBaHHble cTa-
KaHbl. HacToTa 06HOBNEHNSA arperpoBaHHbIX CTakaHOB HUXKE YaCTOTbl TOProBbIX COObLITUIA, NPOUCXOAALLMX B cucTeMeE. VIHbIMK cnoBamu,
arpervpoBaHHbI CTakaH, a 3HauuT U CUHTETMYEeCKas IMKBUAHOCTb B HEM HE OOHOBMIAETCA Ha KaoKAYH0 3asiBKY UM CAENKY. YUYaCTHUK, Xe-
NatoLmnii oLEeHNBaTb NOMHYHO FYyOUHY CUHTETUYECKON NMKBMAHOCTY (60nee 5 LLeHOBbIX YPOBHEN) 1 ee U3MEHeHWe Npu Kaxa0M TOProBom
co6bITK (TPaH3aKLuK), LO/MKEH CAMOCTOATE/NIbHO PACCUNTLIBATL JOCTYMHYI0 CUHTETUYECKYHO INKBUAHOCTL HA OCHOBaHUM MHopMaumy B
ny6nmyHom orders_log.
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Tak e cnegyeT yuuTbiBaTb, 4TO B My6nnyHoM orders_log CUHTETUYECKME 3asiBKWM MOSB/AKOTCA TOSIbKO, KOrA4a MPOUCXOAUT CUHTETUYE-
CKWIA MaTUWHI, B 06bemMe HEOBXOANMOM A1 3aK/IHEHUSI CAEKN, T.e. CUHTETUYECKME 3aABKV NOMHOCTLIO UCMOJTHAIOTCA BHYTPY TOW TpaH-
3aKumMW, B KOTOPOI OHU NOPOXAEHbI. MO3TOMY ecnu nosb3oBaTteslb caM cobupaeT cTakaH no orders_log (6€3 NOCTPOEHUS CUHTETUKM) U
cBepsieT ero, HanpumMep, ¢ AaHHbiMK, TpaHcanpyembiMn B FORTS_AGGR##_REPL, TO cTakaHbl 3T 6yAyT OTAnYaTbCs — B CTakaHe 13
FORTS_AGGR##_REPL MoryT 6bITb LieHbl, KOTOPblE «HE BUAHO» B CTakaHe, MOCTPOeHHOM Mo orders_log.

B notoke kommoHoB (FORTS_COMMON_REPL) nons ¢ ayywmmMu ueHammn n o6bemamm no siyyLleil LeHe Takke pacCunTbiBaroTCA C yHeToM
CMHTETMYECKOW NMKBMAHOCTM, NPV 3TOM B CTapbix nonsx (tTuna best_buy, best_sell, xamount_buy, xamount_sell n 7.n) TpaHcAnpyeTcs cym-
Ma HaTypaslbHOM N CUHTETUYECKOW NINKBUAHOCTU, & B HOBbIX (C NOCTCOUKCOM _native) - OTAeNbHO HaTypasibHasA 6e3 yyeTa CUHTETUYECKON.

2.10. Cpenku yperynmpoBaHus

Cpenku yperynupoBaHus 3akntodaeT HKL, oT umeHun 1 no pacuetHomy kogy (PK) yyacTHUKa KnvpuHra.

Ecnu y4acTHVK KNMpUHIa He BbINOMHWA 06513aTenbcTBa B YCTaHOBMEHHbI cpok, To HKL, cuntaeT Takoro yyactHuka Hego6pocoBeCTHbIM
yyacTHuKkom knupurra (HYK). HKL, ot nmenun 1 no PK HYK 3akntouaeT caenkv, npuBogsLLMeE K COKpaLLEHNIO MO3ULMKN U BbINO/THEHWIO 065-
3aTenbCTB. Llenb caenok — ycTpaHuTb HelOCTaTOYHOCTL 06ecneyeHus No 06s3aTenbeTBam, C HaCTyNMBLLEH U He HAaCTynUBLUeR aaToi nc-
nonHeHus. bonee nogpo6Ho npoueaypa onncaHa B Mpasunax KnupuHra, cratbs “Mopsgok BO3HUKHOBEHWS U UCNONHEHUSE MapXUHasTbHbIX

Tpe6oBaHuin".

HKL, 3akntouaeT caenky yperynnpoBaHns OT UMEHU 1 N0 NpeaBapuTenbHO cornacoBaHHOMy PK [106pOCOBECTHOMO yYacTHUKA KAMpUHra
(AYK), B cnyyae ecnu caenka yperynmpoBaHusi ¢ HYK He MOXET 6bITb 3ak/toyeHa "B cTakaHe". bonee nogpo6HO npouegypa onucaHa B
MpaBunax KnupuHra, ctatbs "MNopsgok 3aknioueHns 3akpbiBaoLwyx ninnm 6anaHcvpyowwmx caenok”. Mo caenkam ¢ YK komuceum (wtpa-
dhbl) He B3umatoTCs.

2.10.1. NMpuuunHbLI CcAENOK yperynnpoBaHus

Mpu3HakK caenok yperynnpoBaHusa TpaHC/IMPYeTCs B LW/I03e B Tabnuuax cBoux 3anaBok orders_log n multileg_orders_log (none reason) n
caenok user_deal n user_multileg_deal (nons reason_buy n reason_sell), a Takxe B otyetax f04, f04cl, f04_trade, fO4cl_trade, 004, 004cl,
004 _trade, 004cl_trade.

3HaueHue nons MpuuuHa YyacTHUK
reason/ reason_buy/
reason_sell
0 OG6blyHan caenka. YK
4 BanaHcupytowme CpoyHble KOHTPaKTbl, 3ak/It4eHHble ¢ [J06pOCOBECTHbIM OYK

YYaCTHUKOM KTIMPUHra 6e3 nogayn 3asBOK.

6 3akpbiBatowme CpoyHble KOHTPaKTbl, 3ak/0YeHHble B pamMkKax npouenypbl HYK
Kpocc-gedonTa.

7 3akpbiBatoLe CpoyHble KOHTPaKTbl, 3aKNH0YEHHbIE B CBA3WN C HEUCTIO/THEHN- HYK
em MapxwvHanbHOro TpebosaHus.

8 3aKprBaIOLLWIe CpOLIHbIe KOHTPaKTbI, 3aK/Il04YEHHbIE B CBA3N C HENCNOJIHEHU- HYK
em O6s3aTenbcTBa NO NOCTaBKe MO MOCTaBOYHbIM CpOLIHbIM KOHTPaKTaM Ha
AparoyeHHble MeTaslbl.

11 BanaHcupytowas caenka no obasarenbCTBam YuacTHVKa KNNPUHTa — NNKBU- OYK
AaHTa.
100 NHoe HYK

B otuetax f04, fO4cl, fO4_trade, fO4cl_trade, 004, 004cl, 004_trade, 004cl_trade npuyvHa cCAENOK yperynmpoBaHus ykasaHa B MONsxX
type_buy u type_sell.

OTtueTbl 0 caenkax ¢ porodepcamu f04, f04cl, f04_trade, fO4cl_trade:

o "3"- ana 6anaHcupytoLmx CPOUYHbIX KOHTPAKTOB, 3aK/YEHHbIX C [J06POCOBECTHLIMU YHaCTHUKaMU KNMpuHra 6e3 nogaun 3assok;
e "21" - onsa 3akpbiBatoLmx CPOYHbIX KOHTPAKTOB, 3aK/THUEHHbIX B paMKax npoueaypbl Kpocc-aedonTa,;

o "22" - pns 3akpbiBaOLLMX CPOUYHbIX KOHTPAKTOB, 3aK/THOUEHHBIX B CBSA3W C HEMCNOMHEHNeM MapXvHabHOro TpeboBaHus;

» "23"- ans 3akpbiBaoLyx CPOYHbIX KOHTPAKTOB, 3aK/IHOYEHHBIX B CBSA3U C HeucnosiHeHneM O6si3aTeIbCTBa Mo NoCTaBKe Mo MOCTaBOYHbIM
CpOYHbIM KOHTPaKTaM Ha fiparoueHHble MeTasl/bl.

e "29" - nna GanaHcMpyoLWmMX CAEMOK N0 06513aTeNIbCTBaM YUacTHVKaA KIMPUHra — NMKBUAAHTA.

OTueTbl 0 3aK/THUYEHHBIX OMLUMOHHBIX KOHTpakTax 004, 004cl, 004_trade, o04cl_trade:

* "3" - ana 6anaHcmpyroLwmx CpoUHbIX KOHTPAKTOB, 3aK/HUYEHHbIX C l06POCOBECTHLIMI YyYaCTHUKaMM KIMpUHra 6e3 nogayun 3assok;
* "6" - aNA 3aKpbiBatoLyx CPOYHbIX KOHTPAKTOB, 3aK/OYEHHbIX B paMkax npoueaypbl kpocc-gedonTa;

o "7" - ANs 3akpblBaOLLMX CPOUHBIX KOHTPAKTOB, 3aK/IOUYEHHBIX B CBA3W C HEUCMONHeHeM MapXuHanbHOro TpeboBaHus.
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e "9" - ans 6anaHcupyoLLmMX CAENOK N0 0653aTeNbCTBAM YUYacTHMKA KIMPUHTa — NKBUAAHTA.

2.10.2. Wtpadbl n komuccun

3a cAenkv yperynmpoBaHus ¢ Heo6poCOBECTHBIX YYACTHUKOB KIMPUHTa BMECTO KOMUCCHM B3MMaeTCst WTpad. Cymma wtpadpa 3a 3ak/to-
ueHue 3akpbiBaoLLyX CPOYHbIX KOHTPAKTOB paBHa CyMMe 5 61pxeBbIx C60POB, ycTaHoBNeHHbIX MAO MockoBckas Bupxa, n 5 kommccu-
OHHbIX BO3HArpaXaeHuil 3a KAMPYHT OT CYMMbI 3aKpbliBatoLLMx CpOUHbIX KOHTPaKToB. LLTpad paccuutbiBaeTcs No Kaxpol caenke ypery-
JIMPOBAHWSI 1 YUUTLIBAETCS MO 7-3HAYHOMY pasfeny y4acTHUKa KIMPYHTa, KOTOPbIN yKasaH B CAEMKe YPEeryMpoBaHust.

VHdhopmaums o wrpadhax TpaHC/MpyeTCs B LW/I03e B None penalty B Tabnuvue part notoka FORTS_PART_REPL (cymmapHO no 7-3Ha4HoMy
pasgeny), a Takxe B Tabnvue penalty notoka FORTS_FEE_REPL (B pa3pese CAenok).

LLTpadbl v kKOMUCCUM 3@ 3aK/THOUEHNE CAENOK YPerynmpoBaHnusa oT uMeHn [lo6poCcoBECTHOO yyacTHUKa knpuHra (6anaHcupyrolime Cpoy-
Hbl€ KOHTPaKTbI, 3ak/to4eHHble ¢ [J06pOCOBECTHbIM YHaCTHMKOM K/IMpUHra 6e3 nogayun 3assok) ¢ YK He B3umatoTcs.

LLITpadbl 3a 3akitoueHne 3akpbiBaowmnx CpoUHbIX KOHTpakToB ¢ HYK He B3nmatotcs:
* Ecnu B OTHOLLEHNM YYaCTHUKA KNMPUHra NpoBoanTCca npoleaypa JIMKBUAAUNOHHOTO HETTUHIA.

 ECnn yyacTHUK KNMpKHra HaxoauTes B ctatyce "MpuocTaHoBKa KMPUHIOBOMO 0GCYXUBAHWS YYaCTHUKA KAMPUHTA MO NPUYMHE aHHYN-
pOBaHUs NNLEH3UM Ha OCYLLECTBMIEHNE NMPOECCMOHABHON AEATENBHOCTY HA PbIHKE LEEHHBIX Gymar”.

MHhopmaLms no AaHHbIM 6/10KMpOBKaM TpaHC/IMpyeTcs B LWo3e B Tabnuue clearing_members notoka FORTS_REFDATA_REPL.

Crenkv yperynmpoBaHusi, no KOTOpbIM LUTpadbl He B3MMa/IMChb N0 NPUYMHE aHHY/IMPOBAHWS NIMLEH3UN HA OCYLLeCcTBeHe npodeccuo-
Ha/IbHOI ieATeNbHOCTY Ha PhiHKE LieHHbIX ByMar, NoMedatoTcs B Tabnuuax cAenok B nonsix xstatus_sell v xstatus_buy cneypanbHbIM npu-
3HAKOM:

» DontFineRF (0x80000000000000) - Mpu3Hak HeB3NMaHus WTpada 3a CAeNkn yperynmpoBaHus.

MHchopmMaLms o cymme LuTpada BK/IKYAETCS B BIAE HOBOTO TUMA NaTexa B OTUeTh pay B AaTy cnvucaHus. LUTpadbl yunThiBaloTCs B 0TUETE
B COCTOSIHAW TekyLLeli AeHeXHol no3uumn. OTYETbI:

o payXXYY.csv;

* paycIXXYY.csv.

2.11. ONUMOHBbI Ha aKLUn

B Bepcun SPECTRA 7.0 Ha CpOYHOM pbIHKE MOSIBMSIOTCA HOBblE MPOM3BOAHbIE MHCTPYMEHTbI — OMUUOHBI Ha akuun. OCOB6EHHOCTb 3TUX
VNHCTPYMEHTOB 3aK/TI04aeTcs B TOM, YTO 6a30BbIM aKTMBOM /18 HUX ABASETCA akuys, a He hbrouepc Ha Hee. To ecTb IOTMYecku NosBAseTcs
npsiMast cBsiska onuuoHHol cepum (OC) HenocpeacTBeHHO ¢ BA, MuHysa dbtodepc. OgHako dmsndeckn OC Anst Takmx OMNUMOHOB ByayT
3aBOAUTBLCA Ha cneunanbHbili dobtodepc (konnarepan). [aHHblii MHCTPYMeHT yxe nmeetcs B TC SPECTRA 1 ncnonb3ayetcs ans nepegayn
npodhuneit akTMBOB Ha Cy6-cyeTa pacuéTHbIX KoAoB EguHoro nyna. Takum 06pasoM, epapxmyeckasn CTPYKTypa MHCTPYMEHTOB He MeHsleTcst
1 A58 OMLMOHOB Ha akuuy OCTaeTCs NO/IHOCTLIO UAEHTUYHA OMNUMOHaM Ha doblovepCbl.

Ha nepsom 3Tane npegnosaraeTca BBECTU TONLKO eBpOI'IeIZCKVIe npemMmuasibHble pacyeTHble ONUMOHbI Ha akunn.

Tak Kak naaHupyeTcs 3anyck OMUMOHOB He TOIbKO Ha POCCUIACKME, HO U HA MHOCTPAaHHbIE aKLuu, TO B3aMMOPACYETbI N0 NpemMnn 1 du-
HaHCOBOMY pe3yfbTaTy UCMOSHEHNS ONLMOHOB MOTYT NPOV3BOAUTLCS B COOTBETCTBYHOLLEN MHOCTPaHHOI BasioTe. B cBA3W € 3TUM cre-
[yeT oTnMuyaTh BasllOTy KOTMpOBaHWs (MOfie curr) U BasloTy pacuéToB (HOBoe mone settlement currency) B Tabnuue opt_vch notoka
FORTS_REFDATA_REPL.

Ob6palyaem Balle BHMMaHUe, 4To B pe3ynbrate BK Ha pasgenax yuérta 3anoroB (pledge_details), npuHagnexawmx PK, He Bxogswmx B
EAvHbIA Nyn, MoryT 06pa3oBbiBaTLCSA OTPULLATE NbHbIE OCTATKM MO BasTloTaM. B CBA3W € 3TUM py6néBas nepeoLieHka ob6ecneyeHns no Takum
pacuyéTHbIM kopam 1 BP ¢ npusHakom limit_tied_to_money = 1, 6yaeT npoBoanThLCs Mo dopmyne: OB bEM_OBECMEYEHNA_B_BAJIKOTE
* KYPC_BA/IKOThI - abs(OBbEM_OBECMEYEHNA_B_BAJIKOTE * KYPC_BAJIKOTbI * BAﬂfOTHbII7I_PVICK).

OnuMoH Ha akuum onpegensaeTcsd no cnefyrowmnm npusHakam:

» OnuMOHHasA cepyis ONUMOHA Ha akLMK NpYBS3aHa K konnarepasibHOMY hblo4epCHOMY MHCTPYMEHTY: B none underlying_id cooTBeTcTBy10-
wein 3anucy n3 Tabnuubl FORTS_REFDATA REPL:sess_option_series cogepxXuTcs ngeHtudmkarop blovepca, KOTopblii MOXHO HanTh
B Tabnuue FORTS_REFDATA_REPL:fut_sess_contents no nonto isin_id; B Nosly4eHHO 3anucu B Nose signs A0/HKeH ObiTb B3BEAEH OUT
0x40000 (npu3Hak konnaTepasibHOro MHCTPYMEHTAaY);

» Bas3oBbIM aKkTMBOM [715 KOMnaTepasibHoro (hblYepcHOro WMHCTPYMEHTa SABASETCS akuusa: B none asset class 3anvcu Tabnuupl
FORTS_REFDATA_REPL:fut_vch, cBsasaHHoli ¢ FORTS_REFDATA_REPL:fut_sess_contents no nonto base_contract_code, Ao/mKHO
6bITb 3HaUeHWe 1 — «Akums». Kog akuum cogepxutcs B none SECCODE tabnuubl FORTS_REFDATA_REPL:fut_vcb.

2.11.1. 3ameHeHMA B pacyeTe CBOGOAHbLIX CpeAcTB Noj, ONuUMOHbI HA akLun

Tak Kak HOBble OMLMOHbI IBSKOTCS NPeMUasbHbIMU, TO K HAM NPUMEHSIIOTCS 0co6ble NpaBuia UCMOHeHWst TpeboBaHwii 1 06s13aTenbCTB.
B nepByto Xe K/IMPUHTOBYIO CECCUI0 MOCE 3aK/OUeHUs CAEMKY, NPOU3BOAMTCA B3aMMOpACUET No NpeMusiM. To eCTb pacyeT NpoucxXoauT
"TYT Xe", 6e3 eXeJHEBHOT0 NepeUnc/ieH st BapMapXu, Kak B C/lydae ¢ MapXupyeMbIMi OMLMOHAMMU.
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MpemuasnbHble ONUMOHbLI UMEKT CTOUMMOCTb U (M0 Npocb6am y4acTHUKOB) 6y4yT UCMO/L30BATLCS B KAUECTBE o6ecneyeHnst no noptdento,
a TaKkke BUsATbL Ha 06bEM CBOGOAHLIX cpeacTs (FreeMoney). BenmumHa koppekTupoBku FreeMoney GyfeT fOCTynHa B Bye HOBOTO napa-
meTpa NetOptionValue (NOV), KOTOpbIi GyET paccuMTbIBaTLCS B GMKAILLYIO K/IMPUHTOBYIO CECCUI0 KaK CyMMa NPOU3BEAEHUNA YUEeTHbIX
CTOMMOCTeli 1 06bEMOB COOTBETCTBYIOLLIMX OMLMOHHbIX NMO3ULMIA B NOPTese ¢ yUeToM 3HaKa:

MinStepPrice,

NetOptionValue=vol;* RC; W,me

* vol;— 06beM NO3nLWK B i-M OMLMOHHOM KOHTPaKTe MO UTOram TeKyLLEn KNMPUHIOBOI ceccuu;
* RC;j— pacueTHas LeHa i-ro onuyoHHOro KOHTpaKkTa Mo UToram TeKyLLen KNMPUHroBoi ceccuu.

BenununHa NetOptionValue (none net_option_value tTabnuy, part n part_sa notoka FORTS_PART_REPL) onpegensiercs no KaxaomMy ypos-
HI0 yueTa no3uuuii (knveHT, B®, PK). 4ns dhblovepcoB 1 MapXxmnpyeMblx ONUMOHOB Ha thbtovepchl 3HadeHre NOV Bcerga paBHO HyJio.

2.11.2. HoBblii UHAMKATUB - Be/IMYMHA NPeMUnN nognexalleii K ynnare/nonyyeHuto B 6vka-
LIYIO K/TUPUHTOBYIO CECCUIO

Mockosnbky Mo NpemMuasibHbIM OMLMOHAM Ha akLMu BapuauvoHHas Mapxa OTCYTCTBYeT, 3HauyeHus VM, Bblgasaemble TKC Bcerga 6yayT
HYNEBbLIMMN MO TakUM MHCTPYMeHTaM. B CBA3M C aTMM NosBASeTCS HOBbIV MHAVMKATMB N0 NPeMUAM (Nosie premium B Tabnuue opt_vm notoka
FORTS_VM_REPL), oTpaxatLLunii BENNUMHY NPEMUU K yNnaTe/noyyeHnto B 6nnxaiiLlyto KNIMPUHIoOBYO CECCUto. Beluncnsiemoe 3HaueHre
He BK/toYaeT B ce6s1 PrHAHCOBbLIN pe3ynbTaT MCNOMHEHNS ONLMOHHON NO3MLMK B figHb 3KCNMpaL/MM ONLMOHOB Ha akuyn. laHHas BennymHa
paccunTbIBAETCA UHANKATUBHO, UCK/THOUYUTENBHO A/19 MHPOPMUPOBAHUS YUACTHUKOB KIMPUHTa. A MOCKOJIbKY pacyeTbl MOryT NPOn3BoANTb-
CS He TO/bKO B Py6NsiX, TO TPAHCNALMA NPEMUN B BaUTiOTe pacyéToBs ByeT OCyLLEeCTBNIATLCA B OTAEe/IbHOM Mosie premium_in_settl_currency
Tabnumupl opt_vm notoka FORTS_VM_REPL.

MpU HAYMUCAIEHNM UM CMIMCAHUW BA/TIOTHOI NPEMUN ByAET MEHATLCA TOPFOBbLINA IMMUT Ha KNMEHTE U Ha B® (¢ onuueli cBo6oAHOrO yrpa-
B/IEHUS IUMUTOM). BennumHa U3MeHEHVSI IMMUTA paBHa 06BEMY NPeEMUU B Ba/IlOTE, NEPECUUTAHHOMY B Py6/I1 MO Kypcy BasltoThl, 3aonK-
CUPOBAHHOMY Ha MOMEHT K/IMPUHTa.

2.11.3. AicnonHeHne onuyMoOHOB Ha akuuun

[ocKosbKy 3anyckaemMble OMLUMOHbI Ha aKLun ABNSATCA eBpOI'IeVICKVIMI/I W PACUYETHBLIMU, NUCNOMHATLCSA 6y,qu TO/NbKO ONUMOHbI, HaxoaAauineca
"B AeHbrax", B aBTOMaTtnyeckoM pexmnme 1 3asBKN Ha MCMNOMHEHNe/0TKa3 OT UCMOSTHEHUS NO TakuM onunoHam NpUHMMaTbCA He 6y,£l,yT.

Kak 6bl/10 cka3aHO paHee, A/15 onpefesieHns LeHbl UCMOMTHEHNS OMUMOHA B A€Hb 3KCMUpaumun ucnonb3yeTtcs ueHa BA, nonyyeHHas v3
nona LCLOSEPRICE ta6nmupl SECURITIES Toprosoro wto3a ®oHA0BOro pbiHka. JaHHas ueHa hukcnpyeTcsa B pasMepHOCTH Kosnare-
pasnibHOro MHCTpyMeHTa B nose underlying_price Tabnuubl option_series_settl notoka FORTS_CLR_REPL. B ocTasnbHble AHW B 3TOM Mosie
nepegaertcs LeHa Konnarepasnia, onpefeseHHas Ha MOMEHT NPOBEAEHUS K/TMPUHTA COM/TACHO METOAMKE pPacyHeTHbIX LieH.

MpemMusi MO ONUMOHHLIM KOHTPaKTaM C pacyetamu B py6nsx, nosyyeHHas/cnmcaHHas B KVPUHIOBYHO CECCUIO, TPAHCUPYETCA B MOMAX
premium Ta6nuL, opt_pos 1 opt_pos_sa notoka FORTS_CLR_REPL. TpaHcnnpyemMoe 3HadyeHve BK/oYaeT B cebsl (OUHAHCOBLIN pesysb-
TaT NCNOSTHEHNS ONLMOHHO NO3ULUM B fieHb IKCNMPAaLIMK ONLMOHOB Ha akLyu. Mpemus No onuyMOoHHLIM KOHTPaKTam C pacyeTamu B BasoTe,
nonyyeHHas/cnncaHHas B KNMPUHTOBYIO CECCUIO, TPaHC/IMPYETCA B NONAX premium_in_settl_currency Tabnuy, opt_pos 1 opt_pos_sa noto-
ka FORTS_CLR_REPL. MNpu ocyLliecTs/ieHnn pacyeToB B py6/isix 3TU NOJA 3anofHATCA HyneM. AHaslorMyHo, Npy pacyeTax B Ba/lloTe
py6nesas npemus (Nons premium) paBHa Hysio.

2.11.4. MapxunpoBaHue ONnuMOHOB Ha aKuun

Tak Kak 6a30BbIM aKTMBOM OMLMOHOB Ha aKLMK SIBASETCS KoniatepasibHblii dblouepc (Mo oM3NYECcKoii CyTU — CMOT-akTUB), 3HAYEHUS ero
pUCK-NMapameTpoB, B OT/IMUME OT peasibHbIX TOPTOBbIX (DbIOUYEPCOB, HE COAEPXKAT B Ce6e HUYEro, KPOME PbIHOYHOO pucka. MoaTomy Bce
Heo6X0ANMbIE BENNYMHBI (YPOBEHb GE3PUCKOBOI NPOLIEHTHO CTaBKM, CTABKM PAcCOr/1acoBaHNs MPOLIEHTHOMO pUcKa U prcka M3MeHEHWsI
NMPOTHO3HbIX AVBUAEHAOB) YUNTLIBAKOTCS YK€ HEMOCPEACTBEHHO NPY MapXMPOBaHUM CamMnX OMLUMOHOB. [151 TPeMUasibHbIX eBponeiickux
OMUMOHOB Ha aKLUMN He BbIUNCAIOTCS PUCKU IKCTIMPALIMK, TaK Kak UHCTPYMEHT SIB/ISIETCA PACUYETHbIM, @ HE MOCTABOYHbIM.

B vepapxuy MapXupoBaHnsi CUCTeMbI pacyeTa rapaHTUitHOro o6ecneyeHunsl NOsIBNISIETCA HOBbIM ypoBeHb B3sTUs IO - onuvoHHas cepusi.
PaHee MUHUMasIbHBIM YPOBHEM SIBMISIICS (hblOYEepC 1 €10 PUCKU HETTUPOBAIUCH C PUCKAMK MO BCEM MPUHALMNEXALLMM €My OMNLMOHHbIM
cepusim.

MosABNSATCA [ONONHUTENbHbIE NOMA A5 onucaHusa BA n OC, 3HauyeHus 13 KOTopbIX ByayT NCMONb30BaTLCA B dOpMy/iax LeHoobpasosa-
HMS OMUUMOHOB. [1N5 pacyeTa TeopeTnYeckMX LieH ONUMOHOB MPYMEHSIOTCA ABEe MOAenu LueHoobpasoBaHus: bnaka-Lloynsa n bawenbe.
B wratHoM pexume paboTbl Mogesb ballenbe He NpyMeHseTcs 418 NpemMuasbHbIX OMLUUOHOB Ha akuuu, T.K. OTpULaTe/bHbIE LiEHbI MO
Takum BA He npegnonaratotcs. s pacyeTa TeopeTUyeckMX LieH Mo onuyoHam Ha akuum 6yaet ucnonb3oBarbest Mogens bnaka-Loynsa ¢
[OVCKPETHO BbINIaTON AMBMAEHAOB. B CBA3M € pasgeneHwem AVBUAEHA0B HA MPOrHO3HbIE Y 0ObSABNEHHbIE, AEHEXHDBIV MOTOK COAEPXNT B
cebe nHhopmaumio AByx TUMOB. MNepBbIli TMN BK/IKOYAET B CE6S BETMUNHY OXMAAEMbIX ANCKOHTMPOBAHHbIX ANBUAEHAO0B, & BTOPOW - 06b-
AB/IEHHbIX.

2.11.5. 3anpeTbl MO ONUUOHAM Ha aKuuu

B CBfA3W C TEM, YTO BCE aKLMOHHbIE OMUMOHHbIE cepun (BHYTPU ofHoro BA) 6ydyT 3aBOAWTLCS He Ha pasHble (ObloYepchl, a Ha efuH-
CTBEHHbII KonnaTepasbHbliii, HEBO3MOXHO 3anpelyath TOProB/to rpynnamm OC, Tak Kak B HblHELIHel peanu3auun BO3MOXHO ycTaHa-
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BNMBaTb ONpeAeNnéHHble OrpaHNYeHnst TONbKO Cpa3y Ha BCe OMLMOHbLI BHYTPW 0f4HOMO thbiodepca. Mo3ToMy No OnuyoHaM Ha akuumn BO3-
MOXHO yCTaHaBNMBaTb 3anpeTbl Cpa3y Ha BCe OMUMOHbI B paMkax 04HOro BA - 3anpeT Ha OnuMoHbI C isin KonnarepasbHOro dblovepca
(opt_sess_contents.fut_isin_id). /In60 nonHbIi 3anpeT onuyuoHoB - group_mask = 0x80000000 (onuuoHbI).

2.12. Toprun B BbiXOoAHble AHU

B Bepcuun 8.3 B TC SPECTRA peasinzosaHa nogaepxka topros Ha CpoYHOM pbIHKE B BbIXOAHbIE AHW. [1poBeAeHMe opraHn30BaHHbIX TOp-
roB Ha CpO4YHOM pPbIHKE B BbIXOAHbIE AHW OCYLLECTB/ISIETCA B pamMKax TOProBo ceccuv NoHefenbHuKa nytem fobasneHns 4ONoNHUTENb-
HbIX ceccuii BbixogHoro aHa (ACBA). Ans kaxaoro BbIXOAHOTO AHA oTaenbHas ACB/A. Mocne okoHyaHus CB/L KIMPUHIOBOI ceccumn He
NPOBOAMUTCA, CAEMKM 3a BbIXOHbIE NONafatoT B KNVPUHIOBYHO CECCUI0 MOHEeAeNIbHUKaA.

O6Last KOHLENUUSA TOPrOB B BbIXOAHbIE:

» Toprn B BbIXOfHblE AHU - MOCNELO0BATENBHOCTL AOMNOSHUTENIbHBIX CECCUI BbIXOAHOTO AHS, NPOBOAMMBIX B pamMkax TOProBoli ceccun
6nmxaiiwero cnegytouiero paboyero gHs.

» PacueTbl 1 KNIMPVHIOBbIE CECCMU B XOA€E TOProB B BbIXOAHbIE AHN HE NPON3BOAATCS. Bce pacueTbl NpoBOAATCA B GvdKaiunii cnepyowmii
pabouunit feHb.

* PexuMbl TOPros, AOCTYMNHbIE B BbIXOAHbIE AHW: PexuM 6e3apecHbiX CAeNOoK (ABOWHON HenpepbIBHbIA ayKLUMoH), Pexnm AfpecHbIx cae-
nok (PMC), Bktoyasn PexuM aipecHbIX CAENOK C MaTYMHIOM MO YHUKanibHOMY Kofy, Pexxum RFS (Request for Stream).

* B BbIXOAHble AHW AOCTYMHbI BCE TUMbI 3asBOK, KOTOPblE JOCTYMNHbI B 6yAHWE AHWU. 3asBKuW, BbiCTas/sseMble nocne BK nATHUUBLI nnn ¢
yKasaHueM KaneHaapHoii aatbl (GTD), u nonagarlume B CYXEHHbI LLeHOBOW kopuaop, nepexogat B ACB/A. GTD 3asBku, ¢ faTtoli He
no3xe [HSA TOPros, CHUMAaIOTCSA MO0 OKOHYaHUW KauleHAAPHOTo AHA (aHASTOTMYHO BYAHUM AHAM).

» K Topram fonyLieHbl BCe UHCTPYMEHTbI, TOPryemMble Ha CPOYHOM PbIHKE, 38 UCK/TIHEHNEM BaUTHOTHBIX KOHTPAKTOB. CNNCOK NpeMuasibHbIX
OMLMOHOB Ha aKuuu, AOMNYLIEHHbIX K TOpram B BbIXOAHblE AHW, OYyAEeT CUHXPOHWU3MPOBATLCA CO CNCKOM Bymar, AOMyLEeHHbIX K Topram
B BbIXOAHblEe Ha DP.

. OI'IepaLI,VIOHHbIe 0COBEHHOCTHU:

o SKcnupauus/aocpoyHas aKCnmpauys B BbIXOAHbIE AHW He NpoBoguTcs. MNogaya 3asBfeHnit Ha JOCPOUHYH SKCMMPaLMIo ONLVOHa/BbI-
XOf, U3 BEYHOTO (hblouepca B BbIXOAHbIE AHU paspeLLeHa.

o lMpw 3aknoyeHnn caenok B AHu JCB/Jl o6a3aTenscTBa No KOMUCCMOHHOMY BO3HArPaXAeHWIo yUnTbIBAKOTCA B CBOOOAHOM NMMUTE CTaH-
[apTHbIM 06Pa30M C MOMEHTA 3aK/IIOUEHUS CAENKN.

o CnucaHue KoMuccuit/luTpadgoB NPOU3BOANTCS BO BPEMS K/IMPUHIOBOI ceccum B 6nmxaiilunii cnefytowmii pabounii AeHs.

o MapxunHasnbHble Tpe6oBaHust 3a aHn OCB/ He BbICTaBNSOTCA. MapXuHa/ibHble TPeGOBaHUA BbICTAB/ATCA U UCMOMHAKTCS B 6/n-
Xanwumin cnepyoumii pabounii ieHb.

o daHAVHT 415 BeuHbIX dhblodepcoB B JCB/, He paccuuTbiBaeTcs U GyfeT paseH 0.

0 B BbIXOZHbIE JHU HE MEHSIOTCS NapameTpbl MHCTPYMEHTOB (PUCK-MapaMeTpsbl, LWar LeHbl, JI0T, U T.4.). 3amyck HOBbIX MHCTPYMEHTOB
B BbIXOZHbIE HE NPOBOAUTCS.

o Hert Aonycka HOBbIX Y4acTHMKOB, €CTb OHMalH perncTpaumn KOHe4YHbIX KIMEeHTOB.

2.12.1. Mogenb ceccuii. ToproBblie nepuoabl

B CBSI3M C NPUHATLIM peLleHneM 0 NPOBEAEHNN TOPIOB B BbIXOAHbIE AHW, BBOAUTCS HOBas [OMNO/HUTENbHASA TOProBas Ceccus ¢ BO3MOX-
HOCTbt0 NpoBegeHus AO, kKoTopas CTapTyeT B BbIXOAHbIE AHU 1 OTHOCUTCA K TOProBOI ceccum paboyero AHS, 6nvkaiilero cieayoLero 3a
[aHHbIMW TOPTroBbIMU BbIXOAHLIMU. [151 K&XA0r0 BbIXOAHOIO AHS OTAeNbHAsA AOMNOMHUTEbHAA ToproBas ceccus. MoxXeT 6bITb 60nee AByX
Ceccwii noapsas, ecnn BbIXOAHbIE BKIKOYALOT NpasgHuku. MoxeT 6biTb ofHa ceccus, ecnm cyb660Ta paboumii AeHb Uan Mcnonb3yeTcs Nog,
pernameHTHble paboTbl. MOXET 6bITb HECKOJIBKO CECCUIA CO CMELLIEHNEM, eC/, Hanpumep, cyb660Ta 06bl4YHbI pabounii feHb, BOCKpeCeHbe
1 MOHeeNbHUK TOProBbliA BbIXOAHOW, BTOPHUK 06bIYHbIA pabounii AeHb.

BpeMeHHO nHTepBas1 AONO/THUTENIbHOI TOProBOIA ceccrm BbIXogHOro gHs: 10:00 - 19:00. AykumnoH oTkpbiTsa (AO) nnaHnpyeTcs NpoBOANTL
nepep kaxaol fonoNHUTENLHOW TOProBol ceccueli BbIXOAHOTO AHS. Bpems npoBefeHus aykumoHa: 9:50 - 10:00.

[na xpaHeHWs pacnucaHus HOBbIX [AOMNOMHUTENIbHbIX TOPrOBbIX CECCUI BbIXOAHOMO [HS B [OMO/IHEHWE K CECCUOHHON Tabnuue
session gobasneHa HoBas Tabnuua trade periods - napameTpbl TOProBbIX MEPMOAOB, KOTOpas TPaHC/MPYeTCs B LU03€ B MOTOKe
FORTS_REFDATA_REPL.

Tab6n. 2. trade_periods

Mone Tun OnucaHve

repliD i8 Cnyxe6bHoe none noAcucTeMbl penkaumm
replRev i8 CnyxebHoe nosie noacucTeMbl penmkaumm
replAct i8 CnyxebHoe none nofcucTeMbl pennkaumm
trade_period_id i8 M aeHTudmkaTop Toprosoro nepvoga
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Mone Tun OnucaHune
sess_id i4 MaeHTudhmkaTop TOprosoii ceccum
trade_period_type i8 Twvn ToproBoro nepuoga:

¢ 1 - ocHOBHas Toproeas ceccus
e 2 - BeYepHsas O0NOMHUTEe/IbHaA TOproBasi ceccus
e 4 - [ONOMHUTENbHAsA CeCCUs BbIXOAHOIO AHSA

* 8 - YTPEHHSS JONOSHUTE/NbHASA TOProBasi Ceccusi

trade_period_begin t [ata n Bpemsi Ha4ana Toproeoro nepuoga
trade_period_end t [ata n Bpemsi OKOHYaHWA TOProBoro nepnoga
trade_period_name c255 HasBaHvie TOproBoro nepuoga

trade_period_flags i8 dnary fonoNHMUTENIbHbIX CBONCTB TOPrOBOro nepunoaa:

 0x01 - nepeq, TOProBbIM NEPUOLOM NPOU3BeEHA NCEBAOPA3LABIKKA

MpumMep 3anosiHeHUsi pacnucaHus ceccuii
O6bIYHbIe BbixogHble 22.03.25 cyb60Ta, 23.03.25 BockpeceHbe

Tab6n. 3. session

sess_id begin end eve_begin eve_end mon_begin mon_end
100 21.03.2025 10:00 |{21.03.2025 18:50 |20.03.2025 19:05 |20.03.2025 23:50 |{21.03.2025 9:00 {21.03.2025 10:00
101 24.03.2025 10:00 |{24.03.2025 18:50 (21.03.2025 19:05 |21.03.2025 23:50 |24.03.2025 9:00 |24.03.2025 10:00
Ta6n. 4. trade_periods
trade_period_id sess_id trade_period_type | trade_period_begin | trade_period_end | trade_period_name
1 100 2 20.03.2025 19:05 20.03.2025 23:50 BEYEpHAA ceccus
2 100 8 21.03.2025 9:00 21.03.2025 10:00 YTPEHHAA ceccus
3 100 1 21.03.2025 10:00 21.03.2025 18:50 OCHOBHas ceccus
4 101 2 21.03.2025 19:05 21.03.2025 23:50 BeYepHAA ceccus
5 101 4 22.03.2025 10:00 22.03.2025 19:00 Cceccus BbIX. AHA
6 101 4 23.03.2025 10:00 23.03.2025 19:00 Cceccus BbIX. AHA
7 101 8 24.03.2025 9:00 24.03.2025 10:00 YTPEHHAA ceccus
8 101 1 24.03.2025 10:00 24.03.2025 18:50 OCHOBHas ceccust

2.12.2. Aonyck B® YyacTHUKOB K Topram B iCB/1

Mo ymonuaHuio Bce y4acTHUKM fonyLeHbl K Topram B pamkax JCB/. YHacTHUKK, He )enaloLme y4acTBoBaTh B TOPrax B AONO/THUTENIbHYIO
CECCUI0 BbIXOAHOTO [HSA, NOAAOT NOCTOAHHOE 3aAB/IEHME Ha OrpaHnyYeHne BpeMeHN Havasia 3aKk/1oueHns CAenoK ¢ KIMPUHIoBbIM LIEHTPOM
B ACB/ no kaxpaoii 6®. MiameHeHne cTaTyca nocsie nogayu 3assneHus npovcxoaut B BK. Ctatyc gonycka\Hegomnycka cCoxpaHsieTcsi A0
BHECEHWA N3MeHeHus. Nog 4oMYyCKOM NOHNMAETCS BO3MOXHOCTb BbICTABAATb UM U3MEHATL 3asBKM (BKoYas "nopyyenus K HKLL") B xoge
[CB[, no gaHHoit Bpokepckoli dorpme. Onepauum cHATUSA 3asBoK (M "nopyyeHunii kK HKLL"), Bk/lo4asi MaccoBble, paspeLleHbl. Takke HeT
OrpaHVyeHuin Ha BbINOTHEHWE HETOPrOBbIX OnepaLyii.

AKTUBHbIE 3asIBK/ YUaCTHUKOB TOProB, NOAABLUMX 3asiB/IEHUE Ha 0TKa3 OT y4acTus B TOprax Ha BbIXOAHbIX N0 B®, aBTOMaTUYeckn CHUMa-
I0TCS NoC/e 3aBepLUeHsi TOProBOro Nepuoga, npealectsosasiuero ACB/,.

Mpu3Hak gonycka b® YuacTHuka k Topram B JICB/] TpaHcnvpyeTcs B wnto3e B none order_allowed_in_weekend_session Tabnuupl dealer
notokoB FORTS_REFDATA_REPL n FORTS_INFO_REPL.

2.12.3. lonycK NHCTPYMEHTOB K Topram B 1ICB/j,
Jlonyck HOBbIX MHCTPYMEHTOB, U3MEHEHME NapaMeTpoB MHCTPYMEHTOB (LLaru, /10Tbl, U T.4.) B JOMO/HATENbHYIO CECCUIO BbIXOAHOIO AHSA
He ocyLlecTBnseTcs. Jonyck TeKyLLMX UHCTPYMEHTOB NPOM3BOAUTCS MYTEM Ha3HAYeHWs UX B TOPru B TOProBbIil nepuog, "AononHutensHas

ceccus BbIXOAHOro AHA". NMpu3Hak TOprosnn B AOMNOSTHATENIbHYIO CECCUIO BbIXOAHOTO AHA 4151 UHCTPYMEHTa TPaHC/IMPYETCA B LLJ/I03€ B nose
trade_period_access B Tabnuuax fut_instruments, fut_sess_contents n opt_sess_contents notoka FORTS_REFDATA_REPL.

2.12.4. AyKUUOH OTKPbITUA C NepeceyeHnem TOproBbiX nepuoaos

[o6aBnsieTcs BO3MOXHOCTb Ha3HauaTb HECKobko AO BHYTPY OZHOI TOProBoii ceccuu, Npy 3ToM:
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* MOXET NpoBoAUTLCS AO 6e3 nepeceyeHus C TEKYLLIMM TOProBbiM neprogom: AO ans yTpeHHeit ceccum, AO A/1st ONOSTHUTENBHOI ceccum
BbIXOAHOIO [HS;

* MOXET NpoBoanTbCs AO € NepeceyeHneM C TEKYLLMM TOproBbiM nepuogoM: AO A1 OCHOBHOV ceccun ByaeT HakaablBaTbCa Ha Nepuog,
NPOBEAEHUSI YTPEHHEN [OMNONHUTENBHOI Ceccum.

Mpumep pacnucanusa AO

O6bIuHble BbIxoaHble 22.03.25 Cy660Ta, 23.03.25 BockpeceHbe. ByaeT daktnyeckn 4 AO B A/IVHHYHO TOProBYH CECCUIO MATHULbI-MOHE-
[AeNbHYKa, OTINYaIOLLMXCA NOBEAEHNEM Y BPEMEHHbBIMY Neprogamu:

« 2 AO ACB[,, ctaptyeT B 09:50 (Cy660Ta, BockpeceHbe) — He nepecekaeTcs ¢ Topramul.
 AO yTpeHHell foNoHUTENbHO ceccun NoHeaenbHKKa, cTapTyeT B 08:50 — He nepecekaeTcs ¢ 0CTaslbHbIMW TOpramu.

« AO OCHOBHOI# ceccun noHefienbHUKa, cTapTyeT B 09:50 — nepecekaeTcsl ¢ Topramut yTpeHHell [ONOMHUTENLHON Ceccun. YUacTByoT
VHCTPYMEHTbI, He [JONYyLUIEHHbIe K TOPTOB/e B YTPEHHIOW AOMNOHUTE/bHYI0 CECCUIO.

MepeceyeHve BbIgENeHO XUPHbLIM

Tab6n. 5. session

sess_id begin end eve_begin eve_end mon_begin mon_end
100 21.03.2025 10:00 |{21.03.2025 18:50 |20.03.2025 19:05 |20.03.2025 23:50 |{21.03.2025 9:00 {21.03.2025 10:00
101 24.03.2025 10:00 |24.03.2025 18:50 [21.03.2025 19:05 |21.03.2025 23:50 |24.03.2025 9:00 |24.03.2025 10:00

Ta6n. 6. trade_periods

trade_period_id sess_id trade_period_type | trade_period_begin | trade_period_end | trade_period_name
1 100 2 20.03.2025 19:05 20.03.2025 23:50 BEYEpHsIA ceccusi
2 100 8 21.03.2025 9:00 21.03.2025 10:00 YTPEHHAA ceccus
3 100 1 21.03.2025 10:00 21.03.2025 18:50 OCHOBHas ceccust
4 101 2 21.03.2025 19:05 21.03.2025 23:50 BeYepHss ceccus
5 101 4 22.03.2025 10:00 22.03.2025 19:00 ceccys BbIX. AHS
6 101 4 23.03.2025 10:00 23.03.2025 19:00 ceccus BbIX. [HA
7 101 8 24.03.2025 9:00 24.03.2025 10:00 YTpeHHAA ceccua
8 101 1 24.03.2025 10:00 24.03.2025 18:50 OCHOBHas ceccus
Tab6n. 7. discrete_auction
discrete_auction_id| sess_id add_order_start add_order_finish_from | add_order_finish_till | trade_period_type
yTpeHHui AO nATHU- | 100 21.03.2025 08:50 21.03.2025 08:55 21.03.2025 08:58 8
Ubl
BbixogHo AO cy6-|101 22.03.2025 09:50 22.03.2025 09:55 22.03.2025 09:58 4
60TbI
BbIxogHo AO Boc-|101 23.03.2025 09:50 23.03.2025 09:55 23.03.2025 09:58 4
KpeceHbst
yTpeHHuii AO noHe-|101 24.03.2025 08:50 24.03.2025 08:55 24.03.2025 08:58 8
[enbHuka
ocHoBHoOli AO no-|101 24.03.2025 09:50 24.03.2025 09:55 24.03.2025 09:58 1
HefeNbHUKa

NHcTpymeHTbl ByayT yyacTBoBaThk BO Bcex AO nepeg Nnepuofom ceccum, B KOTOPOM paspelueHa Toprosas ®BK aTux MHCTpyMeHTOoB, npu
ycnoBum, 4To nepuog cbopa 3asBok atoro AO He nepecekaeTcs C NpeAblAyLLMM TOProBbIM NMEPUOAOM, B KOTOPOM paspeLLeHa TOpPros/s
®BK 3TUX MHCTPYMEHTOB.

2.12.5. LleHOoBbIe rpaHuubl U cTaBKku pucka B CBJ

B Toprax Ha BbIXOA4HbLIX NPOU3BOAUTCA CUMMETPUYHOE CY>XEHWE LEHOBbLIX FPaHnL,, OTHOCUTE/NBHO rPpaHuL, paccymMTaHHbIX B XO4E KTMPUHTO-
BOI ceccuu NATHULbI. Cy)KeHVIe 6y,qu PacnpoCTpPaHATLCA TOJIbKO Ha Nepunon BbIXO4HbIX ,quVI N He 3aTparnBaeT ONUMOHHbIE KOHTPAaKTbI.
OTmeHa CyXeHnsa LeHOBbIX rpaHnL, NponcxoanT 3a HECKOJIbKO HacoB [0 Ha4dYasia yTpeHHeVI ceccun noHeaesibHUKa.

Mpu cyXeHuu rpaHnt, n3 T0pI'OB0l7I CUCTEMBDI yOANIAKTCA BCE aKTUBHbIE 3asABKN Ha NMOKYNKY (*JblO‘-lepCHOFO KOHTpaKTa/KaJ'IeH,CI,apHOFO cnpega
Bbille BerHeVI rpaHulbl LLEHOBOIO KOpVI,EI,Opa/BefIVI‘-WIHI:I cnpena, 1 BCe akTUBHbIE 3aABKM Ha Npoaaxy qf)blOLlepCHOFO KOHTpaKTa/KaJ'IeH,CI,ap-
HOro cnpega Hmxe HIDKHE rpaHvLbl LLeHOBOro KOPMAOpa/Be}'IVILWIHbI cnpepa.

Pa3fBUXKYM LLEEHOBLIX FPaHNL, B XOZe TOProB B BbIXOAHbLIE AHU HEe NPefyCMOTPEHbI.
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M3MeHeH/si CTaBOK pucka A/1s BbIXOAHbIX AHEN He nnaHupyeTcs. B ICB/, UCnoNb3yloTca CTaBKU, PacKpbITbie A/1s NOHeAe IbHUKA.

KpvBble BONaTWILHOCTU B BbIXOAHbIE AHW 3adiKcnpoBaHbl OCTaHOBKA Nepecyeta KpuBbIX MPOUCXOANUT HA MOMEHT OKOHYaHWsA TOPros B
nATHULY 23 50.

2.12.6. flaHHble OQHOIO KaNleHAAPHOro AHA B Ny6nuHbIX uHTepcgeiicax SPECTRA

B Bepcun 8.3 B TC SPECTRA peanm3oBaHa BO3MOXHOCTb pacyeTa 1 nybnvkalmm B LJIH03e CPe30B NO3ULLMIA 1 3a51BOK Ha Ha4as10 TEKYLLEro
OHSA. Takum 06pas3om, KNMEHTCKOE NPUIOKEHNE CMOXET 3arpy3uTb rOTOBbIA Cpe3 No3uLMil 1 aKTUBHbIX 3asBOK Ha Ha4Yao KaneHaapHoro
[OHSA, nocne Yyero nosyyarb NOTOK 3asABOK W CAE/OK, MOAAHHbIX U 3aK/OYEHHbIX B TEHEHWE TEKYLLIEro KasieHAapHOoro AHS.

B cucteme fo6aBneH HOBbIM TMM CMHXPOCOGLITUA start_of_calendar_date - Ha4ano kaneHAapHOro AHSA, KOTOpoe eXeAHEBHO reHepupyeTcs
1 ny6nvKyeTcs BO BCEX NOTOKax Nocsie 3aBepLueHus ToproB (nocne cHatua GTD 3aasok). Mo aTomy cobbiTuio cepsucbl PosBuilder u
OrderBook ny6nukytoT cpesbl NO3WLWIA 1 3aBOK HA MOMEHT cpabaTbiBaHUsi CUHXPOCO6LITMSA. Takke ny6nmkyeTca meTa-uHopmaums o
peBmKeHe exec_log, Ha KOTOpbIA creHepeH cpe3. KMeHTbl MOryT UCMonb30BaTb CPe3bl U CTapTOBbLIA PEBMKEH ANA OTKPbITUA NOTOKOB,
NPON3BOAHBIX OT exec_log, 415 NONyYeHUsT AaHHbIX TOMBKO 3a TEKYLUWI AeHb.

2.12.6.1. Cpesbl no3uuuit

B notok FORTS_POS_REPL B Tabnuubl position un position_sa pob6asneHsl nona xday_open_qty, xday open_buys_qty,
xday_open_sells_qgty. B atux nonsix no npuxogy cobbitus start_of calendar_date ny6iukyeTcsi cpes no3uumii Ha Havasio KasleH4apHoro
OHsA. B noTok Takke gobasneHa cnyxebHast Tabnuua info, B Heli cogepXunTcst ofHa 3anucb ¢ NoAsIMU:

 trades_rev — peBMXEH CMHXPOCO6LITUSA start_of calendar_date;
* trades_lifenum — HOMep XM3HW NOTOK, COOTBETCTBYHOLLMI CUHXPOCOOBITUIO Start_of calendar_date;
* server_time — gata-Bpemsi hOpPMUPOBaHNSA cpe3a No3nunii (4151 KOHTPONS).

2.12.6.2. Cpesbl 3as1BOK

[na nyénvkauum cpe3oB aKTUBHbIX 3asBOK Ha Havaso AHs B noTokn FORTS_ORDBOOK_REPL n FORTS_USERORDERBOOK_REPL go-
6aBneHbl ABe Tabnuupl orders_currentday v info_currentday. B Tabnuuax orders_currentday no npvxofy cobbitus start_of calendar_date
ny6nnkyeTcs cpe3 akTMBHbIX 3asBOK Ha Havasio kaneHgapHoro aHsA. Tabnuua orders_currentday siBnsieTcs konveid Tabnuupl orders ¢ He-
KOTOpbIMY MoaudukaumsaMm 4as nprBegeHns nHcpopmMaummn 06 akTMBHON 3asBKke K chopmarty “"kak 6yATo aTa 3asiBka Oblia TO/IbKO YTO Mo-
CTaB/fieHa B TeKyLLeM ee Buae":

» B nons public_action n private_action Bcerga nuwietcs 1 (BbICTaBneHne 3asBKM).
B Tabnuue info_currentday cogepxurtcs ogHa 3anucb ¢ NosAMM:

* logRev — peBuxeH cnHxpocobbiTua start_of _calendar_date;

* lifenum — HOMep XM13HM NOTOKA;

* server_time — gata-Bpemsi hOpMUPOBaHNSA cpe3a 3asiBOK (4719 KOHTPONS).

[JononHntensHo B notokn FORTS_ORDBOOK_REPL n FORTS_USERORDERBOOK_REPL pgo6asneHbl tabnuubl multileg_orders n
multileg_orders_currentday co cpe3amu 3asiBOK N0 CBSI3KaM.

2.12.6.3. BapuaHT cueHapua paboTbl C HOBbIMU AaHHbIMU

[Ns OTKPbITUS NOTOKA CAEMOK TEKYLLEro AHA HE06X0AMMO OTKPbITb MOTOK nosuunii FORTS _POS_REPL v npounTaTtbh U3 HEro C/yXe6Hble
nons us Tabnuupl info. Mpwy BbI30BE NcTeHepa Ans notokos FORTS_TRADE_REPL, FORTS_DEALS_REPL

CG_RESULT cg_lsn_open(cg_listener_t* 1sn, const char* settings)

B cTpoky settings nepegatb

mode=snapshot+online, lifenum=<trades_lifenum>, rev.deal=<trades_rev>,rev.heart_beat=<trades_rev>
rae <trades_lifenum> n <trades_rev> npountaHbl U3 Tabamubl info noToka no3uuuii.

Takum 06pasom, Bbl GyfeTe nosyyaTtb CAENKM U Apyrve Tabnuubl TOMbKO 3a TeKyLMiA AeHb. PacueT Tekylleli No3uuum npu nomyyeHum
CLENKN — NpU6aBNTL K 3HAUYEHWIo xday_open_qty 06bEM CAEMKM C YYETOM Hanpas/eHUs!.

C tabnuueli orders_log TpebyeTca ocobas BHAMATENbHOCTb, T.K. MOTYT ObITb MHOTOAHEBHbIE 3asBkU. [151 paboTbl C MHOrOAHEBHbLIMY 3a51B-
Kamu npeanaraeTcs cnegyllee. MNocne nonyyeHus cpesa 3asBoK, paborta ¢ Tabnuueii orders_log notoka FORTS_TRADE_REPL aHano-
rMYyHa ONMCcaHHOM Bbllle AN CAENOK, UV MOXHO BOCMO/b30BaTbCsA BOT Taknm cuHTakcucom URL npu co3gaHuy nucteHepa ana tabnuupl
orders_log:

p2ordbook://FORTS_TRADE_REPL ; snapshot=FORTS_USERORDERBOOK_REPL ;
online.scheme=|FILE|.\forts_scheme.ini|ORDLOG;online.data=orders_log;
snapshot.scheme=|FILE|.\forts_scheme.ini|OrderBook;snapshot.data=orders_currentday;
snapshot.bind=info_currentday.logRev

OTKpbITME NOTOKA COBCTBEHHbIX 3asiBOK Yepes napy NnoTOKOB: "cpes 3asBoK" + "for 3asB80oK".
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B Takom BapuaHTe, 6nbnuoteka CGate OTKpOET NOTOK cpes3a 3asBOK, NOMy4YnUT cpes, nepeinaer aBTOMaToM Ha NOTOK OHMAalH-AaHHbIX C
peBmXeHOM 13 Tabnumubl info_currentday n 6yaet nonyyarts AaHHble B OHMaliHe.

AHaI0rM4YHO J0/MKHA ObITb OpraHM3oBaHa paboTa ¢ Tabnmuamu multileg_orders_currentday n multileg_orders_log.

MpumeuaHue: [N aHann3a cpesa akTVBHbIX 3asiBOK Ha HAYaslo TeKyLlero AHS 3HavyeHusi noneii private/public _ amount v private/public
_action cmbIcia He MMetoT, X He06X0ANMO UTHOPUPOBaTb. [I/19 NONYyUYeHUs KO/IMYeCcTBa KOHTPAKTOB B 3asiBKe Ha HA4aUu10 TeKYLLero AHS Hado
cMOTpeTb nonsa private/public _amount_rest, Ana nony4yeHns HayaslbHOTO KOMMYeCTBa KOHTPAKTOB B 3asiBKe HEO6XOAMMO MCMo/b30BaTh
nons private/public _init_amount.
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3. OnucaHue TOProBoro LaK3a

3.1. CocTaB, ycTaHOBKa U HacTtpoiika MO PLAZA Il wnto3

3.1.1. CocTaB 1 apxuTekTypa warsa
MO PLAZA |l wnto3 BkYaeT B cebs cnegytolime nporpaMMHble KOMMOHEHTbI:
* Mopynb P2MQRouter. [laHHbIli MOAynb 06ecneynBaeT:
o YcraHoBky TCP-coeavHeHwuii c cepBepamu 61pxu.
CraHgapTtHo w3 PLAZA 1l ncnonb3ayet yeTbipe TCP-coeiMHeHnst ¢ cepBepamu GUpXu:
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 II.

* Komnnekr cpeacts pa3pa60TKM: AONONHUTENIbHbIE YTUTUTbLI U KOMaH4HbIe (*)al?ll'lbl, AOOKyMeHTauuA, TeCToBble NpumMepbl.
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Puc. 7. PLAZA Il wnto3. Apxutektypa
3.1.2. Tpe6oBaHUA K annapaTHOW N NPOrpaMmMHO MH(paACTPYKTYypam

3.1.2.1. AnnapartHble TpeGoBaHuUsA
Tpeb6oBaHus K annapaTHOMy 06ecneveHn0 BapbUpyTCS B 3aBUCUMOCTHY OT cnocoba Mcnosb3oBaHns wi3a PLAZA 1.
MuH1MasbHbIE TPE6OBAHKSA K KOMMbIOTEPY A8 MHAMBUAYA/ILHOTO fI0rMHa ¢ 06paboTKOM AaHHbIX B NaMsATV 6e3 coxpaHeHUs Ha AWCK:
* Mpoueccop Core 2 duo ¢ yacTtoToii 1 My nn Bbiwe
« OnepartvBHas NamsiTb He MeHbLue 2 6, Ans 64-6uTHbix OC 46
MuH1MasbHbIe TPeboBaHKSA K KOMMbIOTEPY A/19 GPOKEPCKOro NorvHa ¢ 06paboTKoi faHHbIX B NaMATV 6e3 coxpaHeHUs Ha AWCK:

» 2-X NPOLLECCOpPHBI cepBep Ha Intel Xeon kak MUHUMYM cepumn 53Xx M aHanormyHbIix npoteccopax oT AMD (2 chusmueckux npoueccopa,
KONMYeCTBO Afep OT 2-X U 6onbLue)

» OnepaTvBHas NamaTb He MeHbLle 24 6
« OtgenbHbIl koHTponnep SAS. Kak muhumym 2 avcka B RAID1. [ga pa3gena 30 6.
MuH1MasTbHbIE TPE6OBaHKSA K KOMMbIOTEPY A1 6POKEPCKOro NorvHa ¢ 06paboTKo faHHbIX C COXPaHEHWEM Ha [UCK:

+ 2-X NPOLLECCOpPHBI cepBep Ha Intel Xeon kak MUHUMYM cepun 53XX MM aHaniorMyHbIx npoteccopax oT AMD (2 chusmueckux npoueccopa,
KONMYeCTBO Afep OT 2-X U 6onbLue)

» OnepaTvBHas NamsaTb He MeHbLue 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 1 64-6uTHble Bepcumn OC)

« Microsoft Windows Server 2016/2019 (gonyctumbl kak 32-6UTHble, Tak 1 64-6uTHble Bepcun OC)

» Linux RedHat/CentOS 7, AstraLinux SE v. 1.7, RedOS v. 7.3, AltLinux workstation 10.1, Takke BO3MOXHO MUCMNO/Mb30BaHWe APYrux Auc-
TpUbyTMBOB
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3.1.3. YctaHoBKa NO B cpeae Windows

3abepuTe HOBYIO BEPCUIO LLIO3A C cepBepa pa3paboTumkos https://ftp.moex.com/pub/ClientsAPI/Spectra/CGate/. IMa MHCTaNNSALUMOHHOIO
thaiina - setup_SpectraCGate_x64_vx.x.X.msi, rae X.X.x - Homep Bepcum MO, Hanpumep 7.0.0.

3anycTuTe nonyyeHHblii haiin setup_SpectraCGate_x64_vx.X.X.msi. YcTaHOBKa NpoOM3BOAUTCS C NMOMOLLbI0 MacTepa yCTaHOBKM.

ii;% Ycranoeka: SpectraCGate (sep.

Bac npveeTcTEYET Nporpamma InstallShield
Wizard pna SpectraCGate

MNporpatta Inskallshield(R) Wizard BENOAHAT anrpesa,
SpectracCGate ao sepord 7.0.0.237, JAnA npoAcn#eHHA
HawMHTE KHONKY "Adanee”,

MPEAYTIPEX AEHKE: faHHaa Nporpamna SalMWeHsa 3aKoHamH
0f ETOPCKME MPABaX M MEH AYHAPOAHEIMH COMNALWEHHAMH,

Puc. 8. Hauano yctaHOBKU

Haxxmute kHonky "[anee" Ans npofo/mKeHNsa yCTaHOBKU.

cTaHoBka: SpectraCGate (B

MNanka Ha3HaYeHws

HamemiTe kHonky "danee”, 4Tobel YCTAHOBKTE B 3T Nanky, HammTe KHOMKY
"MzmeHrTE", HTODE! BEINOAHMTE YCTAHOBKY B APYrYH) Nanky.

¥CTaHoEkKa SpectralGate B
CiMoscow Exchange\SpectraCizate), e —

Installshield

Puc. 9. NManka Ha3HayeHnA

Mo ymonyaHuto Ans ycTaHOBKM nporpamMmel npegnaraetcs nanka C:\Moscow Exchange\SpectraCGate\. Ec/in Bac 310 ycTpanBaeT, HaKMUTe
KHOMNKyY "[anee" ons npofo/mKeHns 1 Bbibopa BuAa yCTaHOBKMU.

Ecnv Bbl XOTUTE BbINOMHWUTL YCTAHOBKY B APYTYH0 Nanky, HaXXMUTE KHOMKY "VI3MeHWTb..." 1 B TOSIBMBLLUEMCS OKHe "/I3MeHeHVe TeKyLLei nanku
Ha3HaueHus" BbIGepnTe HOBYIO Narnky ¢ NOMOLLbIO OkHa “lMouncK B nanke"; fns nepexofa Ha ypoBeHb Bbille B AepeBe narnok ucnonb3yire

KHOMKY J Bbl TakKe MOXeTe co34arb HOBYH Nanky HasHayeHUs npu NOMOLLM KHOMKK J NN BBECTU NYTb K yXe CyU.l.eCTByIOLU'eI/I nanke
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BPY4Hyt0 B nosie "VIMsa nanku" B HWXHER YacTu OKHa. [1151 COXpaHEeHUs] BHECEHHbIX U3MEHEHWI HaxkmMuTe KHomKy "OK" — OKHO M3MeHeHUsI
nanku HasHayeHusa 3aKpoeTcs, 1 Bbl BEPHETECH B NpeablayLlee okHO "Tlanka HasHadyeHua". HaxmuTte kHomnky "[anee" ansa npogosmkeHus
1 Bbl6Opa BMAA YCTAHOBKMU.

O6paTnTe BHUMaHUe, YTO Bbl CMOXETE M3MEHWUTL Manky HazHaueHWs TOMbKO NPy NepBOii yCTaHOBKE NporpamMMbl UV NpU NepeycTaHoBKe
nporpaMmbl "¢ Hyns". B oCTasibHbIX C/yyasx KHomka "M3mMeHuTb..." ByAeT HeakTBHa.

Bua, ¥CTAHOBKH

Bblﬁﬂp Haubonee No4x0A9WErD EMAA YCTAHOEKH,

BeIGEpHTE BMA YCTAHOBKH,

@ MNMonnan

By ayT wCTaHOENEHE! BCE KOMMOHEHTE! Nporpamtel. (TpefveTca
BONbLWE BCErD MECTa HAE AMCKE. )

(") Beifiopounan

BriBop Heobx0 AWM KOMMNOHEHTOE NPOrPAE! H NaMKH, &
KOTOPOH OHW BY A%T YCTAHOBNEHE!, PACCYMTAHE Ha ONBITHEI:
NONES0ESTENEH,

InskallShield

Puc. 10. Bug yctaHOBKU

BbiGepuTe BapMaHT YCTAHOBKM, ONPEAE/SIOLLMIA COCTaB YCTaHAB/IMBAEMbIX NMPOrPaMMHbIX KOMIOHEHTOB. [Mo/iHas yCTaHOBKa Npeanonaraet
YCTaHOBKY BCEX KOMMOHEHTOB Wito3a: Moayns P2MQRouter, 61uGnnoTekn cgate, AONOMHUATENBHBIX YTUINAT, & TaKKe KOMMIeKTa CpeacTs
pa3paboTku. BbI6OpoUHast - 3TO pas/iuHble KOMGVMHALMM NMPOTrPAMMHBIX KOMMOHEHT.

HaxmuTe kHonky “Janee”, 4Tobbl aKTMBMPOBATL CMEeAYOLWMIA LWar.

BeibopouHan ycraHoBKa

BriBepHTE KOMOIOHEHTEI NPOrPakiEl, KOTOPEIE HE0BX0AMMD YCTAHOBHTE,

L EnKHMTE SHAY0K B CMMCKE HHHE, YToBE! HEMEHHTE CNoCof YCTAHOEKH KOMMOHEHTA,

OnHCaHHe KOMNoHEHTS
Moscow Exchange SPECTRA
Client's Gate files

Samples
ANA ASHHOMD KOMNOHEHTS
TpebyeToA 3I6KE Ha WECTEOM
AHCEE,

MNanka:
CiMoscow Exchange\SpectraCizate), M s

Installshield

Cnpaeka Arck <= Hazaa OTHEHS

Puc. 11. BbiGopouHasi ycTaHOBKa

Bbl6epuTe TpebyeMble NPOorpaMMHble KOMNOHEHTbI U KaTaslor 18 YCTaHOBKW. [JUPeKTopus yCTaHOBKM A0/MKHA GbiTb pacnofoxeHa B COOT-
BETCTBUU C aAMUHUCTPATUBHLIMU PEKOMEHAALMAMY.

HaxmuTe kHonky “[anee”, 4Tobbl aKTMBMPOBATL CNEAYIOLLMIA LIar.
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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

Puc. 12. BapuaHTbl nogkntovyeHns Kk TC

Bbi6epuTe TC, k KOTOPOI HeobxoarMOo noakNuMTbLEA (production, TecToBast, UrpoBas v T.M.), UM BBEAUTE CBOM NapaMeTpbl 415 coeau-
HeHus ¢ cepeepamu 6upxun. [na kaxaoro BapuaHTa NoAKIIYeHNs napameTpbl COEAUHEHNS XPAHATCS B OTAEIbHOM KOH(UIypaLMoHHOM
chaiine, koTopblii HaxoauTcs B katanore \links AVPeKTOpuK yCTaHOBKN:

BapuaHT nogkoueHus daiin ¢ HacTpoMKammn NOAKAIOHEHUs OnucaHue
BblgeneHHbI kaHan links_public.prod.ini MoakntoyeHne K Spectra 60eBoli KOHTYP
Pe3epBHbIit kaHan links_public.rezerv.ini MopaxnoueHne k Spectra pe3epBHbIli KOHTYP
TecToBas cuctema Ans paspabot- |links_public.tO.ini MopkntoueHne K Spectra Ny6/NYHbIA TECTOBLIN KOHTYP
ynkos TO - TekyLasa sepcus
TectoBas cuctema Aans paspab6ot-|links_public.tl.ini MopkntoueHne K Spectra Ny6/nYHbIA TECTOBBIA KOHTYP
ynkos T1 - ByayLias Bepcus
Mrposas cuctema links_public.game.ini MoakntoueHne K Spectra UrpoBoii KOHTYP
CBou napameTpbl coeiHeHNA links_public.custom.ini MopgxnioyeHve, 3agaHHoe Nosib3oBaTenem

Mocne ycTaHOBKM CCblka Ha COOTBETCTBYIOLLMI haiin ¢ napaMeTpamm CoefjHeHUs nponucbiBaeTcs B ini-chaiine mogyns P2MQRouter
B NapameTpe connections_ini. Takoil NoAxoA NO3BOMSET YNPOCTUTL NpoLecc nepekoyeHns moayna P2MQRouter mexay nosmroHamm v
cuctemMamu Spectra - AN CMeHbI MOAK/IOUYEHNS AOCTATOHHO NPOCTO Nepes3anyCcTuTb MHCTA/IIATOP U BbIGpaTh HYXHbI BapuaHT. Obpatute
BHMMaHWe, 4TO B C/lyyae nepeycTaHOBKV UK genHcTansumm cuctemsl katanor \links v ¢paiin ¢ nonb3oBaTenbCkuMy HacTpolikamu nog-
knoveHus (links_public.custom.ini) He yganstoTcs.

B nonsx cekuumn nosb3oBaTesIbCKUX HAaCTPOeK oTobpaxatoTcs:
« [Npwn nepBoHavasibHOW ycTaHoBKe MO - 3Ha4YeHns no ymonyaHuio (napametpsl 13 links_public.tl.ini B kauecTBe npumMepa).

« [Npun nepeyctaHoBke MO - nonb3oBaTenbckue napameTpbl nogknodenns us links_public.custom.ini unm client_router.ini. Ecnn daiinbl
OTCYTCTBYIOT, TO OTOGPaXKAOTCS 3HAYEHUS N0 YMOJYaHMI0.

(®) CEOH NapaMeTpLl COSAHHEHHA

Mepeonpe AenKTE CEOKM NapaMeTpel coednHeHka (IP unm DNS agpec: nopT).

AehonTHEIR NHHE AHPEKTHER AkHE 1
|5|:|ectra-t1 Mo, com: 3001 |spectra-t1 JFrioes:, carm; 3000
AHPEKTHEIA NKHHE 2 AHPEKTHEIA MHHE 3
|speu:tra—t1 Jmoex. comi 3003 |spectra—t1 Jmoes;, conne 3004

Puc. 13. CeKkuuma nonb3oBaTe/IbCKUX HACTPOEK NOAKIIOHEHUS

HanomuHaeMm, 4To A5 BbIGopa NpaBubHbIX aAPECOB NOAK/IHOUEHNSI HEOGXOAMMO NPOKOHCY/BTUPOBATLCS C BALUMM GPOKEPOM WU/ CIYX-
60V TEXHUYECKOV NOAAEPXKKA BUPXKN.

HaxmuTe kHonky “[anee”, 4Tobbl aKTMBMPOBATL CNEAYOLLMIA Lar.
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BHon B CHCTEMY

¥EA¥HTE HMA NONEZ0EATENA W Napanke

ANA yCNewHoA YoTaHOBKKM NPOrpankHore oBecneqeHna Heobo AMMD 384aTE KOPPEKTHOE HMA
NoAE30EATENA (NOrMH) M Naponk.

nariAH

USERMAME

MaPONE

InstallShield

Puc. 14. Beog nornHa n napons

BBseguTe norvH 1 naposnbs ans Bbl6paHHOF0 Ha npeabiayulem ware nogknyeHuns. O6paTVITe BHMMaHMEe Ha TO, YTO SIOTMHbI N Naponu ot
60€eBbIX ﬂO,CI,KJ'IIOHeHVIVI, TECTOBbIX U UTPOBbIX — pa3HbIe.

Mocne ycTaHOBKW STIOMVH ¥ Napo/ib NMPOMNMCLIBAKOTCS B OTAENbHOM KOHMrypaLvoHHoM chaiine auth_client.ini, KOTopbIi HAxXoAUTCS B KaTa-
nore \auth gupekTopumn yctaHoBKM, a B ini-haiine mogyna P2MQRouter B napameTpe auth_ini ykasblBaeTcsa cCbi/ika Ha 3TOT chaiin.

Mpu nepeycTtaHoBke MO B Nonsix hOpMbl OTOGPAXAKOTCA 3HAYEHUST /TIOFMHA U napons, 3afaHHble B auth_client.ini nau client_router.ini.
O6paTuTe BHUMaHWe, YTO B C/lyyae nepeycTaHOBKM MW AeNHCTaNINALMM cucTeMbl katautor \auth v dhaiin ¢ ayTeHTMNKALMOHHBIMA faH-
HbIMK (auth_client.ini) He yaansioTcs.

HaxmuTte kHonky “fanee”, 4Tobbl aKTMBMPOBATL CNEeAYOLWIA Lwar.

figr Ycranoeka: SpectraCGate (Bep.: 7

JapervcTpypoBaTh cnyxscby Windows

PerkcTpaumA cepevca 'SPECTRA_CGATE_Rouker!

MpHRoxeHHe ‘PZMORoULer, exe’ AENAETCA
GaZ0EGIM MOAYNEM CHCTEME! 0DMEHS
CO0BLWEHHARK TC, OHO MOMET OEITE
SAPErHCTRHPOESHD KAk CEPEHE M
SAMYCKATECA SETOMATHYECKH NPH CTEPTE
QC, ECnM cepBHC HE 3apErvCTPHPOBEH (MK
OCTAHOENEH), BEl MOMETE SaMyCTHTE
MPHAOXEHHE BPYHHYHD C MOMOLLEHD
KomaHaHoro chafna ‘skark_rooker, cnd'
KOTOPEIA H3XDANTCA B KaTanore
YCTIHOEKH,

BGDEFHCTDHDDBaTb CEPBHC

D Mo OKOHYEHHH YCTAHOEKH
SANYCTHTE CEPEHC

InskallShield

Puc. 15. Peructpauus poyrtepa kak cepsuc OC

Mpy Heo6xo0AMMOCTH YCTaHOBUTL poyTep kak cepnc OC Windows BbiCcTaBuTe YEKOOKC 1 HaXMUTE KHOMKY “[lanee”, yTobbl akTNBMpOBaTh
cnepyoLwuia war.

Ecnv npu uHctannsuum P2MQRouter He 6b11 3aperncTpupoBaH kak cepsuc OC, B fasibHeliLLeM 3T0 MOXHO NCNpaBUTb BPYUHYH, BOCMO/Ib-
30BaBLUMCb KOMaHAHbIM chaiinom install_router.cmd (uninstall_router.cmd) n3 auctpubyTnBa.
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InstallShield

¥cranoeka: SpectraCGate (sep.:

loToBa K ¥CTAaHOBKE NPOr paMMbl

Mporparka roToOES K HAYany YCTSHOBKH,

HameriTe KHoMKY "¥eTaHOBMTE", 4ToBk! HEYATE YCTEHOBKY,

Yrofkl APOCHMOTRETE MAK M3MEHHMTE NapaMeTpEl YCTAHOBKM, HaMMHTE KHOMKY "Hazaa",
HasmkTe KHoNKy "OTHEHE" ANA BEI2043 M3 NPOrpakel.

< Hazag 1‘ ¥CTAHOEHTE OTHEHS

Puc. 16. 3anyck ycTaHOBKMU

HaxmuTe kHoMky "YcTaHOBUTL", UTOObI HAYaTb YCTAHOBKY.

¥cranoeka: SpectraCGate (sep.:

MporpammMa InstallShield Wizard zapepliena

MNporpama Installshield Wizard yonewHo yoTaHoBMna
SpectraCGate, HawmuTe kHoMKy "TOTOBO" ANA BEIXOAS M3
Mporparmel.

Puc. 17. 3aBeplueHne yCTaHOBKU

Haxmute KHonky "MoToBo" 419 3aBepLUeHns npoLecca yCTaHOBKN.

3.1.4. YctaHoBKa NO B cpeae Linux

3.1.4.1. YcTtaHOBKa U3 zip-apxuBa

,ﬂ,VICTpVIﬁyTVIB Cgate COCTOUT M3 MHCTIALMOHOIO CKpUnTa 1 apxvBa, B KOTOPOM HaxXoAATCA 3arpy)kaemble Moay/siv npoekTta cgate n npo-

ekTa cgate_java, dpainsl include, chaiinbl fokymeHTauum 1 doaiinbl npumMepoB. AncTprubyTuB AOCTYNEH A/18 CkaduvMBaHus no agpecy: https:/
ftp.moex.com/pub/ClientsAPI/Spectra/CGate/.

MopsL0K YCTaHOBKY:

1. BbinonHute komaHay:

chmod 755 ./install.sh
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2. BbInonHuTe KomaHay:
./install.sh ./cgate_linux_amd64-7.12.0.103.zip
BHumaHue! Vims apxmBa npmssa3aHo k Bepcum MO 1 MOXET OTIMYaTbCA OT MMEHW, KOTOPOE yka3aHo B NpYMepe BbiLLe.
3. B otBeT Ha 3anpoc: "Please, enter cgate install path:" ykaxute nonHbIlii NyTb K KaTasory, B KOTOPbI/ Bbl XOTUTE pacnakoBaTb LU/I03.
4. B oTBeT Ha 3anpoc: "Please, enter P2 login:" ykaxute N0rvH nosib3osarens.
5. B oTBeT Ha 3anpoc: "Please, enter P2 password:" ykaxute naposib No/ib30BaTens.
3.1.4.2. YctaHoBKa u3 deb-naketa unu rpm-naketa
MopsaoK yCTaHOBKY:
1. CkayaiiTe 1 ycTaHOBMTE NakKeT LU/I03a C NOMOLLbIO KOMaH/AbI:
dpkg -i cgate_<version>_amd64.deb
B C/lyyae yCTaHOBKM 13 deb-nakeTta, Wi KOMaHabl:
rpm -U cgate-<version>.x86_64.rpm
B C/ly4ae yCTaHOBKM U3 rpm-nakeTa.
<version> - HOMep BEpPCUN AUCTPUBYTMBA

Ta6nuua packiagky KOMNOHEHTOB:

Kypa ctaButcsa OnucaHve
lopt/moex/cgate BUHapHWKK, CXEMbI, OKYMEHTaLUSA N0 L3y
/etc/opt/moex/cgate HacTtpoeuHsble dhaiinbl, auth.ini - daiinebl
Ivar/opt/moex/cgate Karanor normpoBaHus, Tpeiic aiibl
lusr/share/doc Copyright, foKymMeHTauus No ycTaHOBKe

2. 3aiiguTte B katasnor /etc/opt/moex/cgate/auth 1 B COOTBETCTBYHOLLEM ini-paiinie yKaxunTe NorMH/naposns A1s NOAKIYEHUS:
* prod.ini - gns nogknoueHus kK production cucteme
* tl.ini - 4NnA NOAKIYEHMA K NONUroHy T1
* t0.ini - AN NoakNoYeHWS K nonnroxy TO
e game.ini - 4N NOAK/TIOYEHUA K UTPOBOMY NOSIUTOHY

BHumaHue! O6paTtnTe BHUMaHWE, YTO B C/ly4ae NepeycTaHOBKM NakeTa katauor \auth u gpaiinbl ¢ HacTpolikaMmu NOAK/IYEHNS He yaa-
NSATCH, NO3TOMY NOBTOPHO HacTpamMBaTh JIOTMH/Naposb He NoTpebyeTcs.

3. 3anycTtuTe cepsuc (poyTep) C NOMOLLbI0 KOMaHZbI:
systemctl start cgate@<profile>
<profile> - BapnaHT nogxItoHeHns. B kayecTse Npodnas MOXHO ykasaTb:
* prod - nogknoyeHne K Spectra 60eBOI KOHTYP
* rezerv - NOAKIOYEHNE K Spectra pe3epBHbIi KOHTYP
e t1 - noAkoYeHne K NonnroHy T1
* t0 - nogkoyeHne K nonnroHy TO
* game - NOAK/I0HYEHNE K UTPOBOMY MONTOHY

« rfs.prod - nogknoueHne K Spectra 60eBoIi KOHTYP C A0MNONHUTE NbHBIM JOCTYNOM K RFS

rfs.rezerv - nogkno4YeHne K Spectra pe3epBHbI KOHTYP C AOMNOMHUTENBbHLIM JOCTYNOM K RFS
* rfs.tl - nogkntoyeHne K NnonnroHy T1 ¢ AONONHUTENbHBLIM AOCTYNOM K RFS
* rfs.tO - nogknoyeHne K nonnroHy TO ¢ 4ONONHUTENMbHBLIM AOCTYNoM K RFS

BHuMaHue! O6paTuTe BHYMaHWE, YTO NPy anrpeiifie naketa 3anyLLieHHbI cepBuC OCTaHABIMBAETCSl, NO3TOMY Noc/ie 06HOB/EHNs cep-
BUC HYXXHO 3anyCTUTb 3aHOBO.
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3.1.5. PekomeHgauumn no paspadoTke

3.1.5.1. cnonb3oBaHWe TECTOBbLIX NPUMeEpPOB
[N npoBepKun KOPPEKTHOCTY yCTaHOBKM MO 1 rOTOBHOCTM K pa3paboTke MOXHO BbIMO/IHUTL TECTOBYIO COOPKY NPUMEPOB U UX UCMONTHEHWE.
Mpumepsbl pacnonaratotcs B katasiore Moscow Exchange\SpectraCGate\SDK\samples ana nnargopmbl Windows nnm B katanore /usr/
share/doc/cgate-examples (/opt/moex/cgate/samples) ans Linux. C60opka NpMMepPOB BbINO/THAETCS 3amyCKOM COOPOUHBIX CKPUNTOB, KOTO-
pble pasiMyaroTcsa B 3aBUCUMOCTM OT UCMONb3yeEMOi NnaTtdopmbl 1 A3blka nporpaMmmupoBanms. Ans OC Linux pekomeHayeTcs caenatb
KOMNWI0 NPYMEPOB B CBOEM [OMaLLHEM KaTasiore 1 cobmpatb ux oTTyaa.
OnucaHne NpPMMepoB:

1. Mpumep aggrspy

aggrspy - npumep NOCTPOEHUS arperMpoBaHHOro CTakaHa Ha MOKYNKy M Mpojaxy no (oMKCMPOBaHHOMY WHCTPYMEHTY MO MOTOKY
FORTS_AGGR50_REPL. MNMpu Haxxatun Enter B outfile BbIBOAUTCA cpe3 CTakaHa.

KomaHpa onsa 3anycka:

aggrspy ISIN_ID depth outfile [r]

BXxofHble apryMeHTbI:

* isin_id - id HCTpymeHTa;

« depth - rny6uHa BbIBOAMMOro cTakaHa B chaiin (He 6onbLue 50);

« outfile - dpainn gns neuatn ctakaHa,;

* I - BK/IIOUUTb 06paTHOE HanpaBs/ieHe COPTUPOBKYM (MapameTp NCNoMb3yeTcs A1 UHCTPYMEHTOB C 06paTHOl COPTUPOBKOIA).
2. Npwuwmep repl

repl - nofy4eHne pensinki faHHbIX no noToky. Mprmep nedyartaet Bce nosydaemble coobLeHus B log. Mpu paspbiBe CoeAnMHeHNs penvka
HauMHaeTcsl cHaYana. BXoAHbIX apryMEHTOB HeT.

3. Mpumep repl_resume

repl_resume - npumep aHanoruyer repl. OTaAMYMe 3ak0HaeTcs B TOM, YTO MOC/e paspbiBa coeAvHeHWs repl_resume npogormkaeT
pennvky ¢ nocnegHero coo6ueHnss TN_COMMIT. BXxogHbIX apryMeHTOB HET.

4. Mpumep send
send - BbicTaBnseT 3as8Ky Ha SPECTRA. BbIBOAWT B /10T OTBET TOProBOli CUCTEMbI. BXOAHbIX apryMeHTOB HET.
5. MNpumep orderbook
orderbook - npuMep NOCTpoeHUs arperrpoBaHHONO CTakaHa Ha MOKyMKy 1 NpoAaky No oUKCMpOBaHHOMY MHCTPYMEHTY no online noToky
FORTS_ORDLOG_REPL u cHanwot notoky FORTS_USERORDERBOOK_REPL. PekomeHayeTcs ana paspabotku late join u MuHu-
MM3aLMM BPEMEHW NPOCTOS NPY 3aKauke apxXMBHbIX AaHHbIX. Mpy Haxkatum Enter B outfile BbIBOAMTCS cpes cTakaHa.
KomaHnga ans 3anycka:
orderbook ISIN_ID depth outfile [r]
BXxofHble apryMeHTbI:
* isin_id - id HCTpymeHTa;
* depth - rnybuHa BbiBOAMMOrO cTakaHa B dhainn (He 6onblue 50);
« outfile - chaiin gna neyatn ctakaHa;
* I - BK/IIOUUTb 06paTHOE Hanpas/eHe COPTUPOBKYM (MapameTp NCNob3yeTcs A1 UHCTPYMEHTOB C 06paTHOI COPTUPOBKOIA).
6. MNpumep p2sys
p2sys - npymMep asTopusaLmy poytepa u3 cgate. MoBTOPSET B LWKIe cregytoLime geicTBus:
* lMocbinaet ownboyHbIN Habop (login, pwd), B oTBeT nony4yaet coobuieHve logon failed;
« lMocne aToro nockinaet NnpaewbHbIi Habop (login, pwd);
 Ha coo6LLeHve 06 ycneLuHol aBTopu3aLmm nocklnaercs 3anpoc Ha logout;

» BosBpar k Havasy.
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7. MNpumep send_mt

send_mt - npymMep MHOrOMOTO4HO NOCHIIKM 3asiBKu. (MprMeyaHne: KOMMUAMPYETCS TOMTbKO NOA KOMAWASTOPaMu, NoAAepXUBALOLLYMM
C++11.). B Tpege 1 nocbinatoTcst 3asBku. B Tpefe 2 o6pabatbiatoTcst reply Ha nocbliaemMble 3asiBKy.

8. Mpumep instruments_state

instruments_state - npumep, KOTOPbIA AEMOHCTPUMPYET CaMOCTOSITE/IbHbIA pacyeT CTaTyCOB WHCTPYMEHTOB MO  MNOTOKY
FORTS_SECURITYGROUPSTATE_REPL (nogpo6Hee cM. "pasgen 2.5.7").

[na ncnonHeHus npumepoB Heobxoaumo ybeamTbes, uTo P2MQRouter 3anyuieH 1 coefivHeH ¢ ceTblo PLAZA |l (aHann3oM coobLieHwit
poyTepa), B 4OCTynHocTu 6ubnuotek PLAZA Il ons 3anyckaemoro ghaiina nprmMepa (BO3MOXHO noTpebyeTcs fobaBneHne katanora Moscow
Exchange\SpectraCGate\bin B nepeMeHHyt okpyxeHus PATH unu ykasaHue katanora Moscow Exchange\SpectraCGate\bin B Balieii
cpege pa3paboTku), a Takke B AOCTYNHOCTY KOHUrypaLMOHHbIX (haiiios.

ﬂpumeqauue: Yka3zaHHble npumMepsbl He npeaHa3HavyeHbl 419 KonupoBaHUA 1 NCNO/1b30BaHNA B pa60Te C AA@HHbIMW, OT/INYHbLIMU OT TECTO-
BbIX. lcnonb3oBaHue aTnx npumepos ana pa60TbI C pea/ibHbIMN JIOTMHaMN KaTeropmnyeckn 3anpeLieHo.

3.1.5.2. PacnpegeneHHble KOHUrypauum

MpunoxeHne nonb3osarens c cgate n mogynb P2MQRouter MoryT hyHKLMOHMPOBATb Ha pa3HbIX KOMMbloTepax. 415 pasHeceHus poytepa
N K/TMEHTCKUX NPUIOXEHUI Ha pasHble KOMMNbIOTEPbI B CETU Gpokepa cnesyeT yCTaHOBUTb PoyTep U3 AUCTPMOYTMBA Ha KOMMNbIOTEP, C KOTO-
poro 6yfeT oCyLLecTBAATLCA AOCTYN B CETb GBUPXM, yCTAHOBUTL cgate 13 AMCTpubyTrBa Ha KOMMbLIOTEP, rae byaeT padoTarb NpUIoXKeHne
nonb3oBarens, v caenatb CeayloLme HacTPOKM:

+ CO CTOPOHbI K/IMEHTA:
o YcTaHOBWTL cBOMicTBa Host, Port B 3HaueHusi, COOTBETCTBYIOLLME YCTAHOBKE poyTepa B Balleil KopnopaTuBHOW CETU.

o lMpaBWbHO yCTaHOBWTL CBOMCTBO Password — nokasbHbIi naponb npunoxeHus AppName Ha poyTtepe. [Mpu coefuHeHun npuioxe-
HVS 1 poyTepa BHe MPeAenoB O4HOIrO KOMMbOTEPa, TpebyeTcs 3afaBaTb Naposib JIOKaSIbHOTO coeauHeHust. [aponb NoKasibHOro Co-
eAVHeHNs 1 naponb Ans ayTeHTudnkaumm npunoxenust B cetn PLAZA Il — 3To pasHble Bewym! Henb3s nx nytatb.

+ Co CTOpOHbI poyTepa:

o B ini-thaiine poytepa B cekyun [AS:Local] nponucatb cTpoky <AppName>=<local password>, rae AppName u local Password — nvs
NPUIOXKEHNS 1 €ro /IOKa/bHbIV Naposib — AO/MKHbI COOTBETCTBOBATL NapameTpam, nepesaBaemMbiM KNMEHTCKUM MPUIOXEHNEM.

3.1.5.3. PekoMmeHgauum No BKIIOUYEHUIO paHTaliMoB MB B npuioXeHue nonb3oBaTtesis Npu pacnpocTpaHeHun
nonb3oBatesibcKoro NO CTOPOHHUM KOMMAHUAM

Habop dhaiinos, KOTOpPLI KONMPYETCA B KaTaslor yCTaHOBKM Wo3a Moscow Exchange\SpectraCGate\bin, a Takke cxeMbl faHHbIX U CO06-
LWeHuid, Haxoasawwmecsa B katasore Moscow Exchange\SpectraCGate\SDK\scheme, fo/mkHbI KONMPOBATLCA NOMb30BaTENEM M3 KaTanora
YCTaHOBKM B KaTas1or CO CBOUM MPUI0XeHNeM N pacnpoCcTpaHATbLCA BMeCTe C HAM.

He fonyckaeTca ucnonb3oBaHue pasnnyHbIx Bepcuii Moayns P2MQRouter 1 KOMNOHEHT cgate, Tak Kak OHW He SBNSIOTCS COBMECTUMBIMU.
Mpu ycTaHOBKe NPUIOXKEHWS NO/b30BaTENsA CneayeT KOHTPOMPOBaTb, YTO UCMO/b3yeTcs Ta Xe camas Bepcus P2MQRouter, YTO 1 npu
paspaboTke.

3.2. CocTtaB TpaHcnupyemoii nHcpopmayum

B paHHOM paszene onvcbiBaeTcs cocTas MHhopMaumu, TpaHcMpyemoii B wnse PLAZA 1.
Bce TpaHcnupyeMble fiaHHble pasfeneHbl Ha cneaytoLye noruyeckme rpynnbl:

» CnpaBoyHas nHgopmaums

 ToproBas nHhopmauums

* WNHdhopmauusa gns BOCCTaHOB/IEHUA

* WNHdhopmauusa o cpeactBax v niMMuUTax

» KnupuHrosas nHdopmauus

* NHdhopmauusa 06 nHaekcax n Kypcax

» BcnomoratenbHble MHhOPMaLMOHHbIE NOTOKM

3.2.1. CnpaBouHasa nHdopmayus
CnipaBoyHas MHpopmaLmsa COAepXUT cneaytolime AaHHble:
» PacnvcaHue 1 cTartyc TOproBbIX ceccuii

WHchopmMaums o BpeMeHW NpoBeeHUsi TOProBO Ceccrmn U e€ COCTaBASIOLLMX, TaKUX KaK BEYEPHSISt U YTpeHHss ceccun, LCB/, [OCTYMHbI
B Tabnuuax session u trade_periods notoka FORTS_REFDATA_REPL. Takke B Tabnuue session ykasblBaeTcs CTaTryc Ceccuu, 4To
NO3BOJISIET OTCNEXMBATL U3MEHEHUS PEXMUMA CECCUN.
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e CnpaBOYHMKN UHCTPYMEHTOB 1 6a30BbIX aKTUBOB, UX CBOCTBA

HasHauyeHHble B TOProByld ceccuio  (DblOYEepCHble  WHCTPYMEHTbI  AOCTynHbl B Tabnuue fut_sess_contents notoka
FORTS_REFDATA_REPL. CocTaBHble MHCTPYMEHTbI TaKKe NepedncrieHbl B aToi Tabnmue. ONuUMOHHbIE UHCTPYMEHTbI TPAHCIMPYHOTCA
B Tabnuue opt_sess_contents notoka FORTS_REFDATA_REPL. CnpaBoyH/K 6a30BbiX akTMBOB (PblOYEPCOB MpeacTaBneH Tabnuuei
fut_vcb notoka FORTS_REFDATA_REPL.

Yka3aHHble CpaBOYHMKA MOTYT 0GHOBNSATLCS B X04e TOProBOi Ceccuu, Hanpumep, B pesysiktate NprocTaHOBKM TOProB N0 KakoMy /6o
VHCTPYMEHTY U BO BPEMS ONepaLun pacluMpeHus IMMUTOB LiEH.

 CnpaBOYHUKM OUPM U KIIMEHTOB

TpaHcnupytoTca B Tabnuuax dealer n investor notoka FORTS_REFDATA_REPL. B faHHbIX cnpaBoyHuKax [OCTYMHbI UCKNIOUYNTENIbHO
CBefleHNs 0 KIMeHTax cBOeW hupmbl.

» CnpaBo4HuK obnurauuii

O6nuraumn  onucblBaloTcs  Habopom Tabnuy notoka FORTS_REFDATA_REPL: cnpaBoyHMK napameTpoB  CMOT-aKkTMBOB
fut_bond_registry, cnpaBo4HuK MHCTpyMeHTOB obnurauuii fut_bond_isin, HKJ Ha gatsl Bbinnat kynoHos fut_bond_nkd, pasmepsb! Bbinnar
HOMMWHasIbHOM cTouMocT obnurauymm fut_bond_nominal.

* KoadhchuumeHTbI napaMeTpruyeckoii KpUBoil BONaTUALHOCTY 4715 ONLMYOHOB
TpaHcnupytotca B Tabnuuax volat_coeff notokoB FORTS_RISKINFOBLACK_REPL n FORTS_RISKINFOBACH_REPL.

N5 ocyllecTBneHsl onepauuii Ha pbiHKax TOprosoii cuctembl SPECTRA cucTema Nnosb3oBaTenst Ao/KHa NosydaTb B pexyme OH-naiiH
no kpaiiHeii Mepe cneayloLye cnpaBoyHble AaHHbIe:

 PacnucaHwve ceccuii (session)

» CnpaBo4HVK MHCTPYMeHTOB (fut_sess_contents, opt_sess_contents)

3.2.2. ToproBasa uHcpopmaumsa
ToproBasi HGOPMaLUs BKIKOHAET B Cebs:
4 AFperI/IpOBaHHbIe CTaKaHbl

PopMUpYyIOTCH HAa OCHOBE CUCTEMHbIX 3asiBOK NO/b30BaTesNeli NyTemM CyMMMPOBaHMSA 06bEMa AJ15 K&XA0ro MHCTPYMEHTa, LIeHOBOTIO YPOB-
HA 1 HanpasneHus 3asBkn. OBGHOBAAKOTCA B PeXUMe OH-NaiH 1 SABAATCA OCHOBHbIM CMOCO60M MOAYYeHUs MHGOPMaLMK O TEKYLLMX
LeHax n o6bémax. [Monb3oBaresnib MOXET BblGpaTh Xenaemyto riy6uHy ctakaHa u3 sapmaHTos 5, 20 nav 50 LEeHOBbLIX YPOBHEN B KaXA0M
13 HanpaBeHWiA; AaHHbIN BbIGOP OCYLLECTBASETCS NPY KOHAMIYPUPOBAHUN NIOTVHA N HE MOXET ObITb N3MEHEH B XOf€e TOProBoli CECCUN.

CTakaHbl TpaHCNNPYKOTCA HECKONbKUMM noTokamu pennvkauunm PLAZA 1l FORTS_AGGR5_REPL, FORTS_AGGR20_REPL un
FORTS_AGGR50_REPL.

» OOLEepbIHOYHbIE MOKa3aTem

B cocTaBe 06LLepbIHOYHbIX NOKa3aTenei TpaHCNpyeTcs Takas MHPOPMaLMS Kak NyyLume 3asBKy Ha MOKYMKY U NPoAaXxy, LieHbl OTKPbITUS,
3aKpbITUSA, TEKyLUME pacyeTHble LeHbl 1 T.N. JaHHas uHdopmauus TpaHenmpyetcs B notoke FORTS_COMMON_REPL.

 )XypHan 3asiBOK No/ib30BaTesns (a Takke - NosHbI XYpHaUs 3asBOK TOProBOli CUCTEMbI)

B XypHane 3asBOK N0Mb30BaTeNs TPAHC/IMPYETCA BCA CTOPUA onepauuii No 3asBkam nonb3osarens. XXypHauibl 3asBOK N0Nb30BaTenNs
[ocTynHbl B Tabnuue orders_log notoka FORTS_TRADE_REPL ans dbio4epcoB v ONUMOHOB, a Takke B Tabnuue multileg_orders_log
notoka FORTS_TRADE_REPL 19 3a59BOK N0 COCTaBHbIM UHCTPYMEHTaM.

B cnyuae, ecnu nonb3oBatesib NpU KOHGUIypaumm normHa ykasan onuuio "rosHbliin XypHan 3asiBoK”, MOMUMO CBOMX 3asiBOK, MO/b30-
BaTesib 6yAeT nonyyartb MOJHbIA XypHaI BCEX onepaunii ¢ 3asBKaMy Ha pblHKE B @HOHVMU3MPOBaHHOM BUAE, AOCTYMHbIA B Tabnuue
orders_log notoka FORTS_ORDLOG_REPL.

* )KypHan czienok nosnb3oBaresnsi

CoOepXnT CNMCOK BCEX COBEPLUEHHBIX MOMb30BATENIEM 3a TEKYLLYI Ceccuio caenok. XXypHasbl cAenok nonb3oBatesns AOCTYMHbI B
Tabnuue user_deal notoka FORTS_TRADE_REPL gna dbtoyepcoB M OMUMOHOB, a Takke B Tabnvue user_multileg_deal notoka
FORTS_TRADE_REPL ans cfenok no coctaBHbIM MHCTPYMEHTaM.

* )KypHan cfienok ToproBoi cucTembl

CopepXunT CNUCOK BCEX CAENOK, COBEPLUEHHbIX BCEMU MOMb30BATENAMM 3a TEKYLLYI0 ceccuio. [laHHble CAenoK YyXux nonb3osarenei
npeacTaBieHbl B aHOHMMU3NPOBaHHOM BuAe. XXypHasibl CAeN0oK Nosib3oBaTtens 4oCTynHbI B Tabnuue deal notoka FORTS_DEALS_REPL
0151 hbOYEpPCOoB M OMUMOHOB, a Takke B Tabnuue multileg_deal gnsi coenok no cocTaBHbIM MHCTPYMEHTaM.

3.2.3. Undpopmauma ans BOCCTaHOB/IEHUA

[insa o6ecneyeHns BO3MOXHOCTU GbICTPOro BOCCTAHOB/IEHMS NOyYeHWsi TOProBoii MHdYopMaLymn nocne notepu coegrHenusi co SPECTRA,
paBHO Kak WU N5 peanusauun cueHapus No3AHEro NofkaoyveHns K 6upxe, B coctase wio3a PLAZA Il ocywecTenserca TpaHcnsauus

107



03.02.2026 PLAZA Il wnto3 Bepcus 9.3

NeproAUYECcKUX CPE30B TEKYLLMX CTaKaHOB B HEArperupoBaHHoOM Buae. ATO NO3BO/SET NOMYYNTb aKTya/lbHOe COCTOsHME CBOMX 3asiBOK (a
B C/lyyae NOAKMHUEHHOM onuuy "TIoMHbIN XypHa 3asBOK" - BCeX 3asBOK B CUCTEME) Ha TEeKyLLA MOMEHT BPEMEHU.

Cpesbl aKT1BHbIX 3a1BOK TPAHC/IMPYIOTCA C NEPUOANYHOCTLIO 2 MUHYTLI B noToke FORTS_USERORDERBOOK_REPL.

3.2.4.

WHopmayms o cpeacTBax U IMMUTaX

Bk/louaeT cnefytole aaHHble:

3.2.5.

MHhopmauysi o no3numsx

TpaHcnvpyeTcs B BUAE BPEMEHHbIX cpe3oB B noToke FORTS_POS_REPL. N kaxa0ro 3HadyeHns no3numum AoCcTyneH naeHTudukarop
nocnefHen caenkv, BoleALLen B pacyeT 3anmcu no nosnLuu.

MHhopmauws o cpefcTBax v MMMUTaX KMeHTOB

TpaHcnupyeTtcs B BUAE BPEMEHHbIX cpe3oB B noToke FORTS_PART_REPL. [ns kaxaoro 3Ha4eHns KNMEHTCKOro cyeTa ykasaHbl pasme-
pbl CPeACTB (Kak AeHer, Tak 1 3a/10roB) Ha HaYaslo TOProBol ceccuu, TekyLLme 1 pe3epBbl CPeACTB.

KnupuHroBasa nHcopmaums

KnvpuHroBas nHchopmaums, TpaHcnpyemas B coctase Wwio3a PLAZA |l BkntovaeT cregytoline gaHHble:

3.2.6.

PacueTHble LieHbl KNupuHra

dopMUpylOTCS B MOMEHT MPOBeAEeHNS KNMPUHTOBOW ceccum. [locTynHbl B Tabnuue fut_sess_settl notoka FORTS_CLR_REPL. Tabnuua
C pacyeTHbIMU LieHaMy BK/IOYAET Takke WHCTPYMEHTbI, CPOK AE/CTBUS KOTOPbIX 3aKOHYW/ICH, YTO NMO3BOJISIET MCMOMb30BaTh AAHHYIO
Tabnuuy A4aa nonyyeHns NpaBusbHbIX LEH MO KOTOpbIM OyAeT npovn3BeeHa nocTaBka.

PeecTpbl OTBEPrHYTLIX B K/IMPUHT 3aABOK

MepeuncnsoTcsa 3as8BKky, NEPEBLICTAB/IEHNE KOTOPbIX B KIIMPVHT He 6b1710 NPOM3BEeAEHO NO NpUYMHE HEXBATKM cpeacTBa. PeecTp TpaHc-
nvpyetcsl B Tabnuue rejected_orders notoka FORTS_REJECTEDORDERS_REPL

Cpep,CTBa KNTMEHTOB MO pe3ynbrataM K/IMpuHra

BkntovatoT B cebs MHchopmMaLmio 0 CyMMe CPefCcTB Ha cyeTax, ABWXEHNM No cyeTam, coopax, cymmapHoM MO 1 BM Ha MOMEHT K/IMpUHra.
TpaHcnupytotcsa B notoke FORTS_CLR_REPL.

3asBK/ Ha UCNOMTHEHWE ONLMOHOB

WHdopmaLlms 06 nHaekcax n Kypcax

B cocTaBe AaHHoi rpynnbl NpUCyTCTBYET CriefytoLas UHopMaLms:

3.2.7.

Tekywme 3Ha4yeHnsa nHaekcos PTC

BktoyaeT Tekylme 3HaueHns GupXeBbIX MHAEKCOB. 3HaYeHNs B AaHHON Tabnuue 06HOBAAKTCA C NepUoanYHOCTLI0 15 cekyHa. B co-
CTaB MHchopMauumn 06 NHAeKcax BXOAWT 3HaueHune Kypca USD, ¢ ncnonb3oBaHnem KOTOporo 6bin Npon3BefeH pacyeT nHaekca. jaHHble
TpaHcnupytotcsa B notoke RTS_INDEX_REPL.

3HaueHUs KypcoB BasTOT

Cofepxar 3Ha4yeH1si KypcoB BaUTioT, UCMO/b3yeMble B TOProBoii cucteme 45151 06paboTkn KOHTPaKTOB, pacCUuTbIBaEMbIX B BaUTOTE, OT-
JINYHOI OT py6rieid. 3HaYeHUs KypcoB BaUTIOT AOCTYMHbI B Tabnuue curr_online notoka MOEX_RATES_REPL.

BcnomoratesibHble MH(hOPMaLMOHHbIE€ NMOTOKMU

B faHHyto rpynny oTHeCEHb! MHPOPMAaLMOHHbIE NMOTOKM, NPeA0CTaB/IAOWME AONOSTHUTENbHbIE (YHKLMN:

TekyLume 3Ha4YeHUs BapUaLMOHHOW MapXu 1 MHAMKATVB N0 NpeMUsM
TpaHcnupytotes B notoke FORTS_VM_REPL B pa3spese nosuumii knveHTtos n PK.
TekyLme 3Ha4eHUs1 BONATUILHOCTU U TEOPETUYECKME LieHbl /19 OMNLUUOHOB

TpaHcnupytotcsa B notoke FORTS_VOLAT_REPL.

3.3. OCOBGEHHOCTU UCMNOJ/Ib30BaHUA LW/IKO3Aa

3.3.1.

Cnyxe6Hble nons pennvkayum

Kaxgas pennvumpyemas Tabnuua MMeeT B CBOEW CTPYKTYpe Tpy NepBbIX NoMst OMKCMPOBAHHOTO TUNa i8, NpegHasHayYeHHbIX Ans obecne-
YEHUs MexaHn3ma penmkaumm:
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* replID — yHUKa/IbHbIA aEHTUMKATOP 3an1cK B Tabnuue. Mpu BCTaBKe K40 HOBOI 3anicy, 3TOM 3anmcy NpucBamBaeTcsl YHUKa bHbIi
uaeHTudguKaTop. HecMoTpsl Ha To, UTO TabMLA MOXET UMETb HEKUI NEPBUYHBINA KoY, onpefensiemMblii GU3Hec-Norvkoi, Ans Lenei
pennukauuy Bce paBHO NEPBUYHBLIM U YHUKaUIbHBIM MAEHTU(MKATOPOM siBnsieTcs none repliD.

* replRev — yHuKa/bHbIi HOMep n3MeHeHus B Tabnmue. Mpu Nto60oM nsmeHeHmn B Tabnuue (BCTaBke, peAakTpoBaHuK, yaasieHumn 3anncm)
3aTpoHyTas 3anvck NonyyaeT 3HadeHne replRev, paBHoe MakcumanbHOMY replRev B Tabnuue Ao n3meHeHus +1.

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

3.3.2. KomaHAabl
[ns oTnpasky KOMaHg, HeobxoanMmo co3gatb nybnukatop ¢ napamerpamm NAME = FORTS_SRYV, category = FORTS_MSG. [1ns nonyyeHus
OTBETOB Ha OTNpaB/iEHHbIE COOOLLEHNA HEOOXOAMMO B PYHKLMM OTNpaBku cooblieHns 3agatb nar CG_PUB_NEEDREPLY, a Takke

co3Aath NOANMCYMK € TUNom p2mgreply.

B cnyuae owmbkn B goctaBke 1 06paboTke COOBLLEHNS HA CUCTEMHOM YPOBHE, KO KNMEeHTa MOXET Nosy4nTb 60 OWMGKY Npv BbINOS-
HeHUN PYHKLMN OTNPaBKM COO6LLEHMS, MO0 OTBETHOE COOOLLEHNE cneumanibHOro Tuna "cucteMHas owmnobka” (msgid=100):

Mone Tun OnucaHvne
code i4 Kop Bo3sgpata
message c255 TekcT coobuieHus.

O6parute BHUMaHME, YTO COOBLLEHNE "cucTeMHas owmnbka" MOXET ObITb OTAPAB/IEHO B OTBET Ha N1t060€e CO0OLLEHNE BU3HEC-TTOTUKU.
3.3.3. KOHTpO/Ib aHOMa/IbHOIA aKTUBHOCTU

B TC SPECTRA pgeiicTByeT cucTeMa orpaHu4eHnst aHOMaslbHOWM akTUBHOCTU K/TMEHTCKMX NPUIOXEHUA. OHa He MO3BOMSET NPUIOXEHNIO
nonb3osarens (ogHomy noruHy B cucteme SPECTRA) npuckinatb 6051ee 0roBOPEHHOTO B 3a51BKE Ha MOAK/TIOUEHME KOMYecTBa CoobLLeHl
B €IMHMLY BPeMeHU. B HACTOALLMI A MOMEHT MOXHO NOy4nTb /10rMH B cuctemy SPECTRA c orpaHnyenvem 30, 60, 90 u T.4. (Ho He 6onee
3000) ToprosbIx onepaumii B cekyHay. K ToprosbiM onepauusam 0THOCATCA BCe KOMaHAb! yNpasieHns 3asBkamu. KonnyecTBo HETOProBbIX
(Bcex ocTasibHbIX) onepauwuii Ans nboro Tuna noruHa orpaHyeHo 1000 B cekyHAy.

Mpy NPeBbILLIEHUM IMMUTA COOBLLEHNIA, CUCTEMA KOHTPO/IS He TpaHC/MpyeT coobLieHre B sapo TC, a nocbinaeT nosib30Baresto coobLue-
HWe-0TBET C yBeAoM/IeHeM 06 0TKase B 06CnyxuBaHun, msgid=99 cnepytoleii CTpYKTypbI:

Mone Tun OnucaHue
queue_size i4 KonmyecTBo coo6LEHNI NOIb30BaTENS
penalty_remain i4 Bpems B MunnmcekyHgax, no npoLiecTBMU KOTOPOro GyaeT yCnewwHo npu-

HSITO cregytoLLee CO06LLEeHVe OT 3TOro Nosib3oBaTens

message c128 TekcT coobLLeHns 06 oLmnbke

O6pallaem BHUMaHVE Ha [1Ba HioaHca:

1. KonmyecTBO COOBLLEHWIA 3a UCTEKLLYIO CeKyHAY oLeHmBaeTcs npu npuéme KAXAOMO coobLueHus. 3T0 3Ha4mUT, 4TO ecv nosb3oBaresb
NOCTOSIHHO MPUCBIIAET 3aMpoChl C YacTOTOW, 6O/bLLE, YEM MY pa3peLLEHO, TO ero COOBLLEHNS NepecTatoT 06pabaTbiBaTbCsi BOOGLLE.

2. COO6LLleHVIe-OTKa3 ¢ TinoM 99 MOXeT BbITb MOCNAHO B OTBET Ha /lo6oe COO6LLleHVIe nosnb3oBaresna.

3.3.4. ABTOMaTnyeckKoe CHAATUE 3asABOK NMPU OTK/IIOYEHUMN NoNb30oBaTtensi OT TOPros

B TC SPECTRA npenycMOTpeH MeXaHW3M KOHTPO/IA 3a COCTOSIHUEM MOAKMoUeHus knneHTa (cepsuc "Cancel On Disconnect"), koTopblii
No3BO/IAET NPU OTK/YEHUN KNeHTa oT TC aBToOMaTu4yeckn CHAMaTb BCE akTBHbIE 3asBKM KneHTa. CH/UMAaOTCA TONbKO 06blyHbIe (6e3
CcpoKa ucteyeHuns), 6esafpecHble 3asBKu.

[ins BKOUYEeHUsi cepBuca (a Takke OTKIIoUEHNS) oMpMe-YYacTHUKY TOProB HEOBXOAMMO NofaTk COOTBETCTBYIOLLEE PacopsiKeHne Yepes
KnueHnTckuin LieHTp. CepBuc BKIOYaeTcsa Ans ngeHtndgumkaropa (p2login), npuHagiexalliero goypmMe-Y4acTHUKY.

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

Norvka paboTbl MEXaHU3Ma KOHTPO/IS NOAK/IOUEHWIA CriefytoLias:

* Ecnun gna knueHta akTmBMpoBaH COD-pe)KVIM, TO cUCTEMA OTC/IEXMBAET aKTUBHOCTb NOAK/IOYEHUA Ha TPaH3akLMOHHOM ypoBHe. Kaxxaasn
KOMaHAa (COOﬁLLleHVIe) KNMeHTa, 3aperncTpupoBaHHas B cCUCTEME, BHE 3aBUCMMOCTU OT €€ YCMeLHOCTU, TPaKTyeTCa Kak nposB/ieHne
AKTUBHOCTW.

« Ecnv 3a ycTaHOB/EHHbIN B KauecTBe Nopora HeakTMBHOCTY BpeMeHHOl MHTepBaJl (B TekyLeli peanmsauum = 20 cek.) KTUEHT He OTNpaBu
HU OZHOrO COOGLUEHUsI UMK, NOTEPSIB MOAK/OYEHNE K CUCTEME, He MOAK/IIUNCSA 3aHOBO, BCE €0 aKTUBHbIE 3asBKUM aBTOMATUYECKU
CHUMAtOTCS.
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BO3MOXHbIE CUTyaLyu, NPY KOTOPbIX MPOMCXOAUT 3anyck NpoLeaypbl CHATUS aKTUBHbLIX 3aABOK:
* K/IMEHT He OTNpaBU/ HYU OAHOTO COOBLLEHUSA 3a YCTaHOB/EHHbI Nepuos, BpeMeHu.

* KnueHTckoe npunoxeHue notepssnio CoeanHeHne ¢ poyTepoM. AKTUBHLIE 3a5BKN 6y,qu CHATbI N0 NCTEYEHUN YCTaHOB/IEHHOIO nepuoga
BpemMeHu.

 PoyTep noTepsn coefyHeHNe ¢ CepBepoM A0CTyNa. AKTUBHbIE 3asBKM GYAlyT CHATbI MO UCTEUYEHWI YCTAHOBMEHHOTO Neprosa BPEMEHH.

 CepBep AocTyna notepsin coeguHeHne ¢ TC nam ytpatun paboTocnoco6HOCTb BCEACTBIE BO3HYKLLEN OLUNGKN. AKTUBHbIE 3asiBKU K/U-
€HTOB, He YCTaHOBMBLUUX COEIMHEHNE C APYTMM CepBEpPOM JOCTYNa, ByayT CHATbI N0 NPOLIECTBUM BPEMEHW, YCTAHOB/IEHHOTO B Ka4ecTBe
nopora HeakTUBHOCTY.

+ Bo03MOXHa cuTyaLms, Korga cepsep A0CTyna, YacTUYHO yTpaumBasi paboTocnoco6HOCTb, onoBelLaeT TC 06 aKTUBHOCTY OT IMEHW CBOWX
K/IMEHTOB, HO (DAKTUYECKU TEPSIET C HUMU COEAVHEHME. Takas cuTyauysi He MOXeT ObITb naeHTUdMLUMpoBaHa TC BUpXKM 1 [oMmKHA ObiTb
YPErynMpoBaHa Ha CTOPOHe Y4acTHUKa.

[1a BCex K/IMEeHTOB C COD-pe)KVIMOM 3asBKMN TakKKe aBTOMaTU4eCKM CHUMaKOTCA nocne KI'IVIpVIHFOBOVI ceccun n npn BOCCTaHOBMEHUN CU-
cTeMbl nocne c6os.

3asBKu, CHATbIE MexaHu3MoM "Cancel On Disconnect", B TabnuLax NoMe4aroTcs CnelmasibHbIM CTaTycoM (nosie xstatus).

Mpwn OTCYTCTBUM TOPrOBOI aKTUBHOCTW, YTOBbI NPEAOTBPATUTL CHATE 3asIBOK, KIIMEHTCKOE NPUIOXEHWE JO/MKHO MHopmuposaTte TC 06
aKTUBHOCTM MOAK/TIOUEHUS MyTEM OTNPaBKN He pexe O4HOro pasa B 10 cekyHA, HO He vallle YeM pas B CEeKyHAY, crneuuasibHol KoMaHbl
CODHeartbeat (msgid=10000) cneayoLLein CTPYKTYpbI:

Mone Tun OonucaHue

seq_number i4 Homep coobLeHns-xapTéuta (B TEKyLLEn BEpCUM He NCNOMb3yeTcs).

KomaHa He yunThIBaeTCs Npu pacueTte c6opa 3a TpaH3akLym.

CepBUC KOHTPONA MOAKMIOYEHWUI HE OTMPAaBMSET OTBETHbIX COOOLLEHMA Ha XapTOuTbl, MOSTOMY NPW Bbi30BE (OyHKLMM OTNpPaBKU CO-
06LLeHNa cnefyeT ykasbiBaTb HOMb (He oxupaaTb oTBeTa): cg_pub_post(pub, msgptr, 0). BbizoB cyHKumMm cg_pub_post ¢ dnarom
CG_PUB_NEEDREPLY npu oTnpaBke xapTouta npuBegeT K nonyyeHunio owmbkn CG_MSG_P2MQ_TIMEOUT.

3.3.5. NoTtokn, nony4yaembie OrMHaMmu pasHbiX NoATUNOB

B 3aBMCMMOCTU OT MOATWNA SIOTMHA MO/Ib30BaTeNsi (OCHOBHOM, NPOCMOTPOBbINA N TPaH3aKLMOHHBIN) pasfinieH nosyyaemblii UM HaGop
MOTOKOB perninkauum.

OCHOBHOI1 /I0TMH Nony4yaeT criefytolime NOTOKU peninkauum:

* FORTS_CLR_REPL - KnupuHrosas nHgopmaums

* FORTS_FEERATE_REPL - [10TOK TOYHbIX CTABOK KOMUCCUIA BUpPXM

* FORTS_BROKER_FEE_PARAMS_REPL - MapameTpbl 4518 pacyeTa 6pokepcKoii kommccum
* FORTS_BROKER_FEE_REPL - Bpokepckue komuccum

* FORTS_FEE_REPL - [MoTok Komuccuii u wrpados 61pxu

* FORTS_PROHIBITION_REPL - 3anpeThl

* FORTS_REFDATA_REPL - CnpaBoyHas 1 ceccvoHHas uHopmawms

* FORTS_TRADE_REPL - 3asBk/ 1 caenkv nons3osarens

* FORTS_MM_REPL - NHdopmauus 06 obszatenscteax MM

* FORTS_USERORDERBOOK_REPL - 3anBku nosnb3oBaTens: cpes cTakaHa

* FORTS_FORECASTIM_REPL - NporHo3 puckoB nocsie BO3MOXHOW pa3fBuKKu
* FORTS_INFO_REPL - CnpaBoyHasi uHdpopMauusi

* FORTS_PART_REPL - NHthopmauusi o nauMmmTax

* FORTS_POS_REPL - ViHthopmaumsi 0 no3numsx

* FORTS_TNPENALTY_REPL - ViHchopmaums o cbopax 3a TpaH3akuum

* FORTS_VM_REPL - BapnaLunoHHas mapxa 1 npemus

* FORTS_DEALS_REPL - IN0TOK aHOHUMHbIX CAEN0K

* FORTS_COMMON_REPL - O6uas nipopmanms no ceccum
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* FORTS_VOLAT_REPL - BonatnnsHocTb

* MOEX_RATES_REPL - Kypcbl Ba/110T OH-NaiiH

* RTS_INDEX_REPL - BupxeBble UHAEKChI

* FORTS_RISKINFOBLACK_REPL - Puck-napameTpsbl ans mogenu bnaka-Lloynsa

* FORTS_RISKINFOBACH_REPL - Puck-napamertpsl ans mogenu batuense

e FORTS_USER_REPL - NMonb3oBatenu

* FORTS_REJECTEDORDERS_REPL - OTBeprHyTbie B KNIMPUHT 3a5BKU

* FORTS_RMT_REPL - 'O 6€e3 3asBOK ¥ TeKyLiuii onepaTuBHbIi puck

* FORTS_SESSIONSTATE_REPL - Ctartyc akTMBHOI ceccuu

* FORTS_INSTRUMENTSTATE_REPL - CtaTtychbl UHCTPYMEHTOB M0 aKTUBHOI ceccuu.

* FORTS_SECURITYGROUPSTATE_REPL - Ctatyc no rpynne MHCTPYMEHTOB akTUBHOI ceccum
Ecnu cnocob nonyyeHns pbIHOYHbIX AaHHbIX — "arpermpoBaHHble cTakaHbl", OCHOBHOW NIOTVH Talkke nosyyaer:
* FORTS_AGGR5_REPL, FORTS_AGGR20_REPL 1 FORTS_AGGR50_REPL - IN0oTOKK arpermpoBaHHbIX CTakaHOB
Ecnu cnocob nonyyeHnsi pbIHOYHbIX AaHHbIX — "MOMHBbI XXypHaN 3asaBOK", OCHOBHOW SIOTMH NOJyYaer:
e FORTS_ORDLOG_REPL - [10TOK @aHOHUMHbIX 3a5BOK

+ FORTS_ORDBOOK_REPL - Cpe3 cTtakaHa. AHOHUMHbIA

MpocMOTPOBLIV IOTWH Mo/yYaeT crefyloume NOTOKN penimKaummn:

* FORTS_CLR_REPL - KnupuHrosas nHgopmaums

* FORTS_FEERATE_REPL - [10TOK TOYHbIX CTABOK KOMUCCUIA BUpXM

* FORTS_BROKER_FEE_PARAMS_REPL - MapameTpbl 4518 pacyeTa 6pokepcKoii kommccum

* FORTS_BROKER_FEE_REPL - bpokepckue komuccum

* FORTS_FEE_REPL - INoTok koMuccuii 1 lTpaghoB 6Upxm

* FORTS_PROHIBITION_REPL - 3anpeTsl

* FORTS_REFDATA_REPL - CnpaBoyHasi u ceccroHHas nHcpopmaums

* FORTS_TRADE_REPL - 3asBk/ 1 caenkv nonb3osarens

* FORTS_MM_REPL - NHtopmauusi 06 obs3atensctBax MM

* FORTS_USERORDERBOOK_REPL - 3asBk/ nonb3oBaTesia: cpes3 crakaHa

* FORTS_FORECASTIM_REPL - NporHo3 pnckoB nocsie BO3MOXHOM pa3aBumkKn

* FORTS_INFO_REPL - CnpaBo4Has uHdopmauus

* FORTS_PART_REPL - NHthopmauus o nummtax

* FORTS_POS_REPL - VIHhopmaumsa 0 no3uumsax

* FORTS_TNPENALTY_REPL - ViHchopmaumsi o cbopax 3a TpaH3akuum

* FORTS_VM_REPL - BapnaLunoHHas mapxa 1 npemMums

e FORTS_DEALS_REPL - N0TOK @aHOHUMHbIX CAEN0K

* FORTS_COMMON_REPL - O6Lwwas nHgopmauus no ceccum

« FORTS_VOLAT_REPL - BonatnnbHocTb

* MOEX_RATES_REPL - Kypcbl Ba/1l0T OH-/1aliH

* RTS_INDEX_REPL - bupxeBble NHOEKChI

* FORTS_RISKINFOBLACK_REPL - Puck-napameTpsl ans mogenu bnaka-Lloynsa

* FORTS_RISKINFOBACH_REPL - Puck-napameTpsbl Ans mogenu bawense
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* FORTS_USER_REPL - lNonb3oBarenu

* FORTS_REJECTEDORDERS_REPL - OTBEPrHyTbl€ B KNIUPWHT 3a5BKN

* FORTS_RMT_REPL - 'O 6e3 3asBOK 1 TeKyLiuii onepaTunBHbIi puUcK

* FORTS_SESSIONSTATE_REPL - CtaTyc aKkT“BHOI1 ceccumn

* FORTS_INSTRUMENTSTATE_REPL - Ctartycbl MHCTPYMEHTOB MO aKTUBHOW ceccum

* FORTS_SECURITYGROUPSTATE_REPL - CtaTyc no rpynne MHCTPYMEHTOB aKTUBHOI ceccum
Ecnmn cnoco6 nonyyeHns pbIHOYHbIX AaHHbIX — "arperMpoBaHHble cTakaHbl", MPOCMOTPOBLIV JIOTUH Takke NoslyyaeT:
* FORTS_AGGR5_REPL, FORTS_AGGR20_REPL n FORTS_AGGR50_REPL - NMoTok/ arpernpoBaHHbIX CTakaHOB
Ecnvn cnoco6 nonyyeHns pbIHOYHbIX AaHHbIX — "MOSHbIN XypHa 3as8BOK", NPOCMOTPOBLIA 1OTVH NOMy4YaeT:
* FORTS_ORDLOG_REPL - [10TOK @HOHUMHbIX 3a51BOK

* FORTS_ORDBOOK_REPL - Cpe3 cTtakaHa. AHOHUMHbIIA

TpaH3aKLMOHHBIW JIOTVH NosyyaeT crefylolme NOTOKM pennkauum:

* FORTS_CLR_REPL - KnupuHrosasi nHgpopmauys

* FORTS_FEERATE_REPL - [10TOK TOYHbIX CTABOK KOMUCCUIA BUpXM

* FORTS_BROKER_FEE_PARAMS_REPL - MapameTpbl g5 pacyeta 6pokepckoii komuccum

* FORTS_BROKER_FEE_REPL - Bpokepckue kommuccum

* FORTS_FEE_REPL - NoTok komuccuii 1 wrpadoB 6upxu

* FORTS_PROHIBITION_REPL - 3anpeTbl

* FORTS_REFDATA_REPL - CnpaBoyHast U ceccroHHas nHgopmaums

* FORTS_TRADE_REPL - 3asBku 1 caenkv nonb3osarens

* FORTS_MM_REPL - NHdopmauus 06 obszatenscteax MM

* FORTS_USERORDERBOOK_REPL - 3anBku nosib3oBaTesns: cpes cTakaHa

* FORTS_FORECASTIM_REPL - NporHo3 pnckoB nocsne BO3MOXHOI pasaBuikku

* FORTS_INFO_REPL - CnpasoyHas nHcopmauus

* FORTS_PART_REPL - NHthopmaLus o niuMmmTax

* FORTS_POS_REPL - ViHdhopmaumsa 0 no3uumax

* FORTS_TNPENALTY_REPL - ViHchopmaums o cbopax 3a TpaH3akuuu

* FORTS_VM_REPL - BapunaumnoHHas mapxa 1 npemus

* FORTS_USER_REPL - Nonb3osarenu

* FORTS_REJECTEDORDERS_REPL - OTBeEPrHyTble B KNIUPWHT 3a5BKN

* FORTS_RMT_REPL - 'O 6e3 3asBOK ¥ TeKyLiuii onepaTunBHbIi puck

* FORTS_SESSIONSTATE_REPL - CtaTyc aKkT“BHOI1 ceccumn

* FORTS_INSTRUMENTSTATE_REPL - CTartycbl MHCTPYMEHTOB MO aKTUBHOW ceccum

* FORTS_SECURITYGROUPSTATE_REPL - CTatyc no rpynne MHCTPYMEHTOB aKTUBHOI ceccum

3.3.6. CmeHa naponsa gocrtyna B TOProByo cuctemy

Y nonb30BaTens IMEETCS BO3MOXHOCTb CAMOCTOSITE/IbHO CMEHWTL CBOIA Naposib OCTYNa B TOProByto CUCTEMY. /15 3TOTO MOXHO BOCMO/b-
30BaTbCs OAHUM U3 CIefyOLWMX METOAO0B:

* BOCMO/1b30BAThCA creuuanbHoii yTunuToli change_password (€€ onucaHve faHo HUXe);

» Co3pgatb CBO& NpuoKeHne A58 CMeHbl Napons (onMcaHne CooTBETCTBYIOLLMX 06bekTOB API MOXHO HaliTh B oKyMeHTe cgate_ru.pdf B
pasgene "O6beKTbI NPOTOKONA M3MEHEHNS Napona”) n nocnartb B TOProByto cucTemy cooblyeHne ChangePassword ¢ Heo6xoaumMbimu
napameTtpamu (cM. pasgen "Metog ChangePassword").
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TpeboBaHWs K CNOXHOCTU ¥ OPUTMHANBHOCTU Napons:
* Maponb JO/MKeH cofepxaTb He MeHee 8 CMMBOJIOB U COOTBETCTBOBATL TPEM U3 YeTbIpex TpeboBaHwii:
o CofepxaTb NaTUHCKUE CTPOYHble BykBbI (OT a A0 2).
o CopepxaTb naTtnHckme 3arnasHble 6ykBbl (0T A 0 Z).
o Cogepxartb undpsbl (o1 0 8o 9).
o Copepxatb cneuuanbHble nim He 6yKBEHHO-UMAPOBbIE CUMBOSBI (@,+,_ U T.4.).
» Maponb He gomkeH coaepxarb 3 1 6o1ee NOBTOPAIOLLMXCA CUMBO/IOB.
 Maponb He foMKEH coBNaAaTb C OAHUM U3 paHee MCNO/b30BaHHbIX Naposeil.
3.3.6.1. Ytunuta change_password
Ytunuta change_password npegHasHauyeHa 415 N3MeHeHWst Naponsi NoNb30BaTesNA B TOProBOi cuctemMe. YTuauta nosyvaert Ha BXOJ, CTa-
PbIi 1 HOBBI Naposb Nosib3oBatens, oTnpaeseT ux B TC SPECTRA, 1 nosiyyaeT oTBET 06 yCNeLHol (M HET) CMEHE Mapons Nosb30-
BaTens B TOProBoi cucteme. Vicnonb3yemsblii yTUAMTOW NPOTOKON o6ecneymBaeT 3alyiLeHHy0 nepejady faHHbIX, Naposb v OTUH NOMb-
30BaTeNsi B OTKPLITOM BuAe MO CETU He NepesatoTcs.
YTunuta npeacTtaBnsieT co60i KOHCO/TbHOE MPUOXKEHME C 3amyCKOM 13 KOMaHAHOM CTPOKW, UCNOJIHSAEMbIV doaiin change_password.exe.
Haxogutcs: gnsa cpeabl Windows - C:\Moscow Exchange\SpectraCGate\bin\change_password.exe; ans cpegpl Linux - \opt\imoex\cgate

\bin\change_password.

Mpy 3anycke yTUAUTE MOTYT GbITb NepeaaHsl CeayoLLye napameTpbi:

--app_name NMS NPUIOXKeHUs. HeobsizaTe lbHbIV napameTp;

--local_pass naposb A4/19 NOKa/IbHOTO COeAVHeHNs ¢ poyTepomM. Heobsa3aTenbHblii napameTp;

--host ip-aapec poyTtepa. Heobsi3atenbHblii NnapaMeTp, 3HaYeHne no ymonyanumio 127.0.0.1;

--port nopTt poytepa. Heobsa3aTenbHblli napameTp. 3HaveHve no ymonyaxuio 4001;

--ini ini-chpaiin ¢ HacTpoiikamu forMpoBaHns. HeobszaTtenbHblii NnapameTp. Ecnu ini-gpalin He 3adaH, pesynbrar onepauum

BbIBOAMTCS Ha KOHCO/Ib.
Mpumep CTPOKKM 3anycka:

C:\Moscow Exchange\SpectraCGate\bin\change_password.exe --port=4001

[lna cMeHbl Naposs Heo6x0AMMO BbIMOHUTL CReayoLve AenCcTBIA:

e 3anyctuTb yTUAuTY.

* B KOHCO/M BBECTM CTapblii 1 HOBLI Naposib.

* Haxartb Enter.

YTtunuta so3sspattaet "0" B c/lydyae yCrneLlHoro BbINo/HeHNa KoMaHbl CMeHbl napons u 1" B cnyyae Heycnexa.

O6partnTe BHUMaHWe, YTO NoslyveHne oTBeTa 06 YCNELLHOM BbINO/THEHNM 03HaYaeT U3MeHEeHWe Naposis Nob30BaTens B TOProBOi cUCTEME,
npv 3TOM aBTOpM3aLs TEKYLLEro CoeMHEHNA poyTepa He MeHseTcs. [11s aBTopu3auumn poyTepa ¢ HoOBbIM NaposieM HEOGXOAVMMO U3MEHUTL
naposb B ini-haiinie poytepa 1 nepesanyctutb poyTep.

3.3.6.2. OgHOopa3oBble Naponu

Mpu perucTpauum B cucteme Um cOpOCce CTaporo Naposis yYacTHUKY BbIAAETCS JIOTVH M OGHOPA30BbIi Maposib, KOTOPbI B TeueHne 7 aHel
YYaCTHUK JO/MKEH CMEHWTb Ha MOCTOSIHHbBIN, BOCMO/Ib30BABLUMCH OfHUM U3 BbILUENEPEUNCIEHHBIX CNIOCOGOB. [0 MCTEUEHUIO 3TOTO CPOKa
0AHOPA30BbIii NAapPOsib CTAHOBUTCS HEAENCTBUTE/NBHBLIM. YUYaCTHIKY, aBTOPM30BAHHOMY B CUCTEME C OAHOPA30BbLIM NApOsIEM, HE AOCTYMHbI
HUKaKve onepauyn, KpOMe onepaLui CMeHbI Napons.

3.3.7. MapTuumMoHnpoBaHMe MaT4ymHra

B TC SPECTRA nogaepxvBaercs pasfeneHue (napTULMOHMPOBaHME) TOProBbIX MHCTPYMEHTOB Ha rpynmbl, 1 TOProBAs UMK pasaenbHO
Ha HECKO/MbKMX HE3aBUCUMbIX MOAYNAX CBEAEHNS 3asBOK (MOAYNAX MaTUMHIa), NpU 3TOM Kaxablli MOAyNb MaTyuHra obpabaTbiBaeT CBOKO
rpynny MHCTPYMEHTOB. MNpuUHaAIeXHOCTbL MHCTPYMEHTA K rpynne (MaTyuHry) onpegensercs kofgom 6asosoro aktmsa (base_contract_code)
VNHCTPYMEHTA.

TpaHcAauma TOProBbIX AaHHbIX MPOU3BOANTCH Takke pasfe/lbHO U He3aBUCUMO, AN1S1 KaXXA0ro M3 MOAyNei MaTumHra HasHavaroTcst cob-
CTBEHHbIE NOTOKU pennvkauun. MNpuHaIeXHOCTb NOTOKOB pennkauum MaTumHry onpegensietca no noctgmkey _ MATCH${id} B HasBaHun
notoka, rge ${id} - ID mogyns maruuHra. Hanpumep, notok FORTS_TRADE_REPL_MATCHL1 - 3aaBkv 1 cAenkv nonb3osaresns no dbto-
YepcHbIM MHCTPYMEHTaMm, KoTopble obpabatbiBatotcst Ha MATCHL.
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MoToKK, TPaHC/IMPYEMbIE Pa3fe/ibHO A1 KaXA0ro MaTuuHra (umetot noctgmke _MATCHS${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

« FORTS_POS_REPL

* FORTS_VM_REPL

- FORTS_VOLAT_REPL

[ns conoctaBneHns MHCTPYMEHTOB MaTU/HrY, Ha KOTOPOM OHY 06pabaTbiBatoTcs, B notoke FORTS_REFDATA_REPL TpaHcaupyeTcs Ta-
6nvua instr2matching_map ¢ nonsmu:

» base_contract_id - uncnoBoi ngeHTumkaTop 6a30BOro KOHTPaKTa;

» matching_id - nugeHtTucukarop matumHra.

MprBA3Ka MHCTPYMEHTOB K MaTU/MHraM MOXET MEHSITLCS NPU CMEeHe TOProBOi ceccum.

HoBbIli anropuTM NONYyYeHNst TOProBbIX AaHHbIX:

 [Mo Tabnuuawm fut_sess_contents / opt_sess_contents ans isin_id onpegensiem kof 6asosoro aktuea (base_contract_code).

» Mo Tabnuuam fut_vcb / opt_vcbh ans base_contract_code onpegensiem ngeHtndunkatop 6a3oBoro koHTpakTa (base_contract_id).
» B Tabnuue instr2matching_map no base_contract_id onpegensieMm naeHTnukaTop MmaTymHra.

» [1ns nony4eHns TOProBbIX AAHHbLIX MO MHCTPYMEHTY OTKPbIBAEM MOTOKM C cooTBeTCTBYOWMM _ MATCH${id}.

B TC SPECTRA Bepcuu 6.3 Mofynb CBeAeHWs 3asBOK OyAeT oAvH, U AN 06paTHOl COBMECTUMOCTY OCTaB/IEHbI CTapble MOTOKW penn-
Kauuu (6e3 pasgeneHns no maTymHram), Ho B NOCAefyHoLLMX BEPCUSIX CUCTeMbI CTapble NOTOKM ByAyT yAasieHbl, NO3TOMY NONb30BaTeNAM
pekomeHyeTcs nepecTpamBaTb CBOM CUCTEMbI HA Pab0Ty C HOBbIMU NOTOKaMM AiaHHbIX. Takke B CUCTeMy A06aBeHbl fBe HOBble KOMaH[bl
MoveOrder (msgid=438) n DelOrder (msgid=436), kKoTopble c/iefyeT UCNO/Mb30BaTh A1 NepPeEMELLEHNS U yaaneHns 3as8BOK No diblovepcam
n onumoHam B TC € HECKONMbKUMW MaTYMHIaMu.

3.3.8. Tunbl NOTOKOB AaHHbIX
Paznnuator cnegywuie Tunbl NOTOKOB AaHHbIX!

» "fNocToBepHbIii" ('Reliable') - AaHHble, ony6nMKoBaHHbIE B TaKMX NOTOKAX, akTyaslbHbl, 4OCTOBEPHbLI U HE NOANEXAT M3MEHeHWH0. Jlloboe
n3MeHeHMe - 3T0 DOPC-Maxkop, CBA3aHHbIV C HELUTATHOM cuTyaumeit Ha Bupxe. Ha faHHble N3 Takmx NOTOKOB YHACTHUK MOXET NOTHOCTLI0
onupaTbCA NPU NPUHSATAN PeLUEHNiA.

» "YcnoBHo pocTtoBepHbIit” (‘Almost Reliable') - Tpebyetcs cBepka ¢ oTyeTamu. [laHHble B Takvx NMOTOKaxX 06bIYHO He noa/iexar n3me-
HEHWI0, HO MOTYT BbITb peKkve CUTyauum, Korga OKOHYaTe NbHble 3HaUeHus, Ny6IMKyemble B OTYETaX, OT/INYAIOTCSA OT OHMAH AaHHbIX.
Hanpvmep, pacueTHas LeHa MOXeT 6biTb CKOppeKTMpoBaHa pelleHeM HKLL (Takas cuTyaums npefycMoTpeHa perysaTopHbIMUA LOKY-
MeHTamu). Ha AiaHHble 13 Takux MOTOKOB Y4aCTHMK MOXET ONMpaTbCs, C Y4ETOM, YTO BO3MOXHO NOTPe6yeTCcs CKOPPEKTNPOBaTh NOsyYeH-
Hble flaHHble Ha OCHOBAHWV aBTOMAaTWYECKOl CBEPKY C OTHETamu.

* "UHdopmauymnoHHbIii” (‘Informational’) - [laHHble, Ha KOTOpPbIE YYACTHMK HE MOXET MNosiaraTbCs, Kak Ha eQUHCTBEHHbI UCTOYHMK Npu
NPVHATUN TEX WNW VHBIX PelleHnid. laHHble U3 Takux NOTOKOB HYXXHO MCMOMb30BaTb C OCTOPOXHOCTBIO, MO BO3MOXHOCTU, MPOBO/SA B3Be-
LLIEHHOE CpaBHeHWe C aHau10rMYHbIMU AAHHBIMU, MNOSTYYEHHBIMU APYTMM CNOCO60M. MprMepoM Takux AaHHbIX MOTYT C/YXWUTb faHHbIE O
BOMIATWNBHOCTU, KOTOPbIE HOCAT OLEHOYHbIN XapakTep, 3aBUCALLMIA OT MCNONb3YeMOli MOAENN 1 METOANKN pacyeTa.

Hwuxe B Tabnuue npuBegeHa rpagaLys NOTokoB No TMnam:

msa notoka OnucaHve Tvn
FORTS_TRADE_REPL 3asBku 1 cAenku nonb3osarens R
FORTS_ORDLOG_REPL [OTOK aHOHVMHbBIX 3aABOK R
FORTS_DEALS_REPL [MOTOK aHOHMMHBIX CAE0K R
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Amsa notoka OnucaHue Tun
FORTS_USERORDERBOOK_REPL 3asBku Nonb3oBaTesia: cpes3 ctakaHa R
FORTS_ORDBOOK_REPL Cpes cTakaHa. AHOHVUMHBII R
FORTS_PROHIBITION_REPL 3anpetbl R
FORTS_REFDATA_REPL CnpaBo4Has 1 ceccMoHHasi MHopMauus R
RTS_INDEX_REPL BupxxeBble MHAEKCHI R
FORTS_INFO_REPL CnpaBoyHas nHopmaums R
FORTS_USER_REPL Monb3oBartenu R
FORTS_REJECTEDORDERS_REPL OTBEpPrHyTble B KNNPUHT 3asBKN R
FORTS_FEE_REPL MoTok KommMccuii n WTpados GUPXN AR
FORTS_FEERATE_REPL [MOTOK TOYHbIX CTABOK KOMUCCUI BUPXM AR
FORTS_CLR_REPL KnupuHrosas nHgopmaums AR
FORTS_COMMON_REPL 06Lwasn nHhopmaumsa no ceccum |
FORTS_AGGR##_REPL ArpervpoBaHHble CTakaHbl |
FORTS_POS_REPL MHdopmaumsa o no3uumsax |
FORTS_PART_REPL MHdopmaumsa o nummntax |
FORTS_MM_REPL MHdhopmaums 06 obasatenscteax MM |
FORTS_VM_REPL BapunauvoHHas Mapxa 1 npemus |
FORTS_VOLAT_REPL BonarunbHocTb |
FORTS_TNPENALTY_REPL MHchopmanmst o cbopax 3a TpaH3akuum |
MOEX_RATES_REPL Kypcbl Ba/lOT OH-NaiiH |
FORTS_FORECASTIM_REPL MpOrHo3 pycKoB NOC/E BO3MOXHOM PasfBuikKm |
FORTS_RISKINFOBLACK_REPL Puck-napameTpbl ansa mogenun bnaka-Lloynsa |
FORTS_RISKINFOBACH_REPL Puck-napametpsl ana mogenu bawense |
FORTS_RMT_REPL 'O 6€e3 3as1BOK 1 TEKYLLUIA ONepaTUBHbI PUCK |
FORTS_SESSIONSTATE_REPL CraTyc aKTUBHOI ceccuu |
FORTS_INSTRUMENTSTATE_REPL Crarycbl MUHCTPYMEHTOB N0 aKTUBHOI ceccun |
FORTS_SECURITYGROUPSTATE_REPL |CTaTtyc no rpynne MHCTPYMEHTOB aKTUBHOI ceccumn |

3.3.9. OrpaHuyeHue KonuyecTesa OAHOBPEMEHHO OTKPbITbIX MOTOKOB pensiukaLuum ot O4HOro
coeguHeHus PLAZA Il

B cucteme cyuiecTByeT orpaHMyeHne Ha KONnM4ecTBO OHOBPEMEHHBIX NOANUCOK Ha oauH notok PLAZA 1l (Cgate) OT 0f4HOro LU/1H030BOr0
norvHa - He 6onee 20. MNMpw NpeBbILLEHNM 3TOTO OFrPaHNYEHNS, Kabkaas nocneaytoLas nonbITka NoAnMcaTbCa Ha NOTOK ByeT 3aBepLuaTbes
¢ kogoM owm6kn ERROR:TOO MANY CONNECTIONS, oTpaxatouiascs B xypHasne pabotbl Cgate.

3.3.10. OTo6pakeHne nHpopmaLuK O JIoOrMHax KasHadyees B caenkax\sasaBKax

B HeKkoTOpbIX CNyyYasx KIMeHTb! B Tabuuax 3asBok/cAeNnoK MoryT YBUAETb onepaLumi, BbINOTHEHHbIE OT UMEHU HEU3BECTHbIX M I0TMHOB
¢opmata _admindkazn. 310 N0OrMHbI kKa3HaYeeB, KOTOPLIMU NO/b3YOTCS COTPYAHUKM MB/HKLL npy npoBeaeHun npoueayp CHATUS 3asBOK,
3aK/I0YEHNST CAENOK YPEerynmpoBaHus 1 T.n. MNosBAeHNe y yYacTHMKA Takux 3asiBOK/CAENO0K 03HAYaeT, YTo Y 3TOro yyacTHuka npobnemsl ¢
(hMHAHCOBbLIM COCTOSIHUEM U eMy fydlle 6bl o6patuTbes B MB/HKLL.

MpeaycmoTpeHo ABa BUAA JIOTMHOB:

1. NormH ¢ mackoin ftxxrm_admin4forts — norvH ¢ ponblo AgMUHUCTPaTOpa TOProB (Maksepa), ypoBHS AgMuHucTpaTop. Micnonb3yetcs
coTpygHvkamn MB. MNprMeHsieTca B npoueccax:

¢ YcTaHOBKa 3anpeTos no bd, 7kk.
* CHsATMe 3asBOK (3anpoc YyacTHWUKa TOPros, NPMOCTaHOBKA, NNKBUAALMOHHBIA HETTUHT, CAENKN YPerympoBaHus).
* MHble onepauuu, npegycmoTpeHHsle npoueaypamv Mb.

2. NlornH ¢ mackoit ftxxrm_admindkazn — norvH ¢ ponbto KasHaueiictBa HKL,, ypoBHS AgmuHucTpatop. Vicnonb3yercs coTpyLHUKamu
HKL,. NprmMeHsieTca B npoueccax:

* YcraHoBka 3anpeTos no PK.
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* 3ak/oyeHve caenok ot umeHn HKLL (IMKBUAALMOHHBIA HETTWHT, CAEKM YPEryIMpOBaHus).

* VHble onepaunn, npeaycMOoTpeHHble npoueaypamu HKLI.

3.4. O6paboTKa HelTaTHbIX CUTYyaLui

3.4.1. BoccTaHOB/I€HME Npu noTepe coeguHeHna ¢ bupxen
LLino3 PLAZA |l B cTaHAapTHOI KOHdMrypaumm ncnonb3yet yeTbipe TCP coeAviHeHNs ¢ cepBepaMmn 6upxu:
» CoefnHeHue AN Nojayn Npukasos/KoMaHg.

» CoeanHeHne [An19  MNOMYYEHUSS OCHOBHBIX  PbIHOYHBIX [aHHbIX. K TakMM [AaHHbIM  OTHOCATCA TOTOKW arperatos, MOTOKK
FORTS_ORDLOG_REPL, FORTS_DEALS_REPL, FORTS_TRADE_REPL, FORTS_COMMON_REPL.

. COE,U,VIHeHVIe Ana nony4vyeHna BcnomoraresibHbIX U CnpaBOYHbIX MOTOKOB.

. COE,qMHeHVIe Ana nonyyeHna AaHHbiX A1 BOCCTaHOBMEHUA NPU BOCCTaHOB/EHUM CBA3W UNWU NepBOHaydYa/lbHOM npucoeanHeHUn
(Snapshot).

R
Exchange |

Management Primary Data Other Data Snapshot

|
|
|
|
| Order
|
|
|
|

Router

Application

cgate API

Puc. 18. Cxema coeguHeHuii

Ana obecneyeHusi Ha[eXHOCTN B TOpFOBOVI cncrteme peasimosaHo ,El,y6l'IVIPOBaHVIe annaparHbIX KOMMOHEHTOB, 06C}'Iy)KVIBa}0LLWIX coeguHe-
HWSA Nonb3oBaTesnel, ¢ UCNob30BaHNEM 6aﬂaHCVIpOBLIJ,VIKOB Harpysku, KOTopblie HanpaBfAalT Nosib3oBaTesid nNnpu yCtTaHOBKE COeqUHEHUA
Ha TOT cepB.ep, KOTOprVI HanmMmeHee 3arpy>xeH B ,Cl,aHHbIVI MOMEHT.

3.4.1.1. inarHoCcTUKA pa3pbiBa COeAVNHEHWUIA

3a yctaHoBky TCP coeguHeHwnii otBevaet NO P2MQRouter, Bce HAaCTPOIKM 4718 AaHHbIX COeAUHEHNUI NponucaHbl B KOHGIUIypaLoOHHOM
thaiine poyTtepa, npu aToM coeanHeHne gns "Other Data" ykasbiBaeTcsi kak ncxogsiiee default connection, a octanbHble Kak ucxogsime
direct connection. Takoe NOCTPOEHUE ABMSETCS OCHOBHOM LUTATHOM KOHhurypauueii npy NogxKIlueHnn K cepepHoit hepme 6mpxun. KoH-
dmrypaums coefuHeHnn Npy NOAKMIOYEHUN Yepes cepBep A0CTyna 6pokepa MOXET OT/IMYaThCs, B 3TOM Crlyyae TpebyeTcs 3anpalumsarb
KOHKPETHYI0 KOHhurypauuio y BnagenbLua cepsepa.

3a BOCCTaHOBMEHWE COefAVHEHNs B cllyyae paspbiBa Takke oTBevaeT P2MQRouter, npyv 06pbiBe OH aBTOMaTM4ecku, C 3afaHHON ne-
PUOANYHOCTBLIO NbITAETCHA BOCCTAHOBUTL COEAMHEHMWE, NPU 3TOM NOJb30BaTE/NIbCKOE MPUIOXKEHNE NOBANATL Ha 3T NPOLECChbl HUKaK He
MOXET. /I B 3TOM c/iyyae, oTCNeauTb paspbiB COEAUHEHUSA NMPUIOXKEHUE NOJSb30BaTeNA MOXET Mo M3MeHeHuto ctatyca P2MQRouter ¢
ROUTER_CONNECTED Ha ROUTER_RECONNECTING, nonyyas yBegomneHust 06 nsmMeHeHun ctatyca ot o6bekTa “connection”.

Bnbnunoteka CGate Beget cebs cnegyowmm ob6pasom:

» Pa3pblB COeAMHEHNS C reliToM 06paboTKN BXOAHBIX NPYKA30B AMarHOCTUPYETCS HEMOCPEACTBEHHO B MOMEHT NOsy4YeHust owmnbkm TCP-
coeguHeHus. MNpy aToM, 3aTPOHYTbIE pa3pbiBOM 06bEKThI publisher nepexogAT B OLIMG0OYHOE COCTOSIHME.

o [lnarHocTuka paspbiBa COeAVHEHWS, NCNObL3YEeMOro A1 MOYyYEHNS OCHOBHbIX PbIHOYHbLIX AaHHbIX, MPONCXOAUT B TeueHne 30 cekyHa,
3aTpoHyTble 06bEKTbI listener npy 3TOM NepexoaaT B OLMOBOYHOE COCTOSHME.
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O6bekTbI B cocTosHAM ERROR HEo6xo41MMO 0CBOGOAUTL, U C KaKO-TO NepUoAUYHOCTLIO (HANpUMeEp, pas B HECKO/ILKO CEKYHZ) MbITaTbes
NepeoTKPbITh 3aHOBO.

3.4.1.2. O6paboTka TalimayTOB Npu OTNpaBKe KOMaHA/TpaH3aKunii

Mpn pabote c nybnukatopom Tuna p2mg W NOAMMCYMKOM p2mgreply KIUEHTCKWA KOA4 MOXET MOonyunTb Kogh —OTBeTa
CG_MSG_P2MQ_TIMEOUT, curHanusupytoLuii 0 ToM, YTO He 6bl1 MOly4eH OTBET Ha COOGLLEHNE, CCbl/IKa HA KOTOPOe nepefaeTcs BMe-
CTe C KOAOM OTBETA, B TeYEeHWe 3a4aHHOoro nosb3osareniemM BpemMeHn. NonyyeHne oteeTa Tuna "TanmayT" cBMAeTebCTBYET 0 Npobremax
coeanHEeHMs 60 06 MHbIX UHAPPACTPYKTYPHBIX MPO6/1eMax Co CTOPOHbI yHaCTHUKA v 6Upxu. Takas cuTyaums aBasieTcs cutyaumeil He-
onpeaeneHHOCTY - HEBO3MOXHO CckasaTb Obl/10 /I OTNPaBAeHHOEe COO06LLEHME YCneLwwHO 06paboTaHo CUCTEMON UK HET. [insa MMHUMM3aunm
BEPOSATHOCTY Takmx cuTyauuii cnegyet 3afasatb 60/1bLuMe TalimayTbl B KOAe - nopsgka 60 cekyHa,.

Mpu nosly4eHUn oTBeTa TUNa "TalimayT" pekoMeHAyeTCs UMETb NPoLeAypy BepudmKalm oTnpaBieHHOro COO6LLEeHUs:

1. MNpoBepuTb, YTO Napa ny6arkaTop p2mg 1 NOANMCUUK p2mgreply He NepeLLv B OLLIMGOYHOE COCTosIHWE. Ecnu ny6nvkaTop v nognmc-
UMK B OLLIMGOYHOM COCTOSIHWM, MPOBECTM UX 3aKPbITUE U YAANEHVE Y MHALMAIM3NPOBATL 3aHOBO.

2. [inA komaHg, ynpasneHns 3asiBKaMy pekOMeH/AYyeTCs Bceraa 3afasarb BHELLHNI HoMep 3asBKku (NapameTp ext_id). B cnyyae nonyyenus
"TalimayTa" Ha KomaHgy AddOrder nnn MoveOrder BO3MOXHOW 6e30MacHOi peakumein byaeT yAauTb 3asBKy C NOMOLLbIO KOMaHAbI
DelUserOrders ¢ ykasaHviem ext_id.

3. Ecnu "TalimayT" npov3oLuen npu yaasieHun/oTMeHe 3asiBKW, UCXOAUTE U3 NPeSnonoxeHus, 4to 3asska HE yaaneHa. MNoetopute yaane-
HMe Mnocsie BOCCTaHOB/IEHNS coefiMHeHns unu yepes BMTC, pabortatouiee ¢ gpyrum LIOJ, 6upxu.

4. MNpoaHanusupyiiTe AaHHble TabnuLbl COBCTBEHHBIX 3asBOK orders_log notoka FORTS_TRADE_REPL Ha npegMeT Haimums Uan oTcyT-
CTBWS B Heli OTNpaB/ieHHbIX 3a8BOK /I OTMEH 3asiBOK.

5. Ecqn "TaiimayT" npou3oLuen npy oTnpaBke HETOProBO KOMaHAbl, NPoaHaIM3NPYIiTe COCTOSIHUE COOTBETCTBYIOLLEA TabNnLbl B NOTOKE
PEeniK1 — OTPaXKEHbI /1M TaM 3anpPoLLEHHbIE U3MEHEHUS.

3.4.1.3. NMpoueaypa BoCCTaHOB/EHUA

B o6uem cnyyae, anropytmM BOCCTAHOBMEHMS MOAK/IOUYEHWS CrieayoLWwuii:

 [locne cTapta npeanpuHYMAaTL Nepuognyeckne nomnbITKM OTKPbITL coefuHeHne ¢ P2MQRouter.

« [Npu BoccTaHOBMEHUN coeauHeHUs pyTepa ¢ ceTbio PLAZA Il 06beKT coeavHeHve nepeiget B coctosHme ACTIVE.

* [pon3BECTUN OTKPBITUE HYXHbIX NMOTOKOB. [1/19 YCKOPEeHUs npoLiefypbl BOCCTAHOB/IEHUSI PEKOMEHAYETCA BbINOMHATL NOSTyYeHWe faHHbIX
C MOMeHTa nocnefHero 06HoBeHus. MNpu OTKPLITUM NOTOKA CrieayeT ykasbiBaTb replstate, No/yyeHHbI B MOMEHT 3aKpbITVA NOTOKa, NN
ABHO 3afaBaTb HOMepa peBusuii ANs TabnunL, 1 HOMEpP XU3HN CXEMbI, UCMONb3YA NOCefHNEe HOMepa hakTUYECKN NOMYHYEHHbIX AaHHbIX.

* [Npon3BecTn BOCCTAHOB/IEHME CMMCKA aKTUBHbIX 3a8BOK (CM. fasiee).

» 3apeructpuposaTtb publisher gnsa npukasos/komaHA,

Hwxe B Ta6m/|ue npmneeaeHbl pekomeHayemble Cnocobbl BOCCTAHOB/EHMSA AaHHbIX B 3aBUCUMOCTHM OT NOJSTy4aemMoro noTtoka:

Nmsa notoka (Tabnuubi) NHdpopma- Cnoco6 BocCTaHOB/IEHUA
LS B NOTOKe
FORTS_TRADE_REPL XypHanbl onepauuii | CNMCoK akTUBHbIX 3a5BOK:
CO CBOVMW 3asiBKamu
» orders_log no cpbloyepcam u on-|* MCnonb3osaHne notoka FORTS_USERORDERBOOK_REPL ans no-
LMoHam ny4yeHus snapshot, a 3atem oTkpbITHe notoka FORTS_TRADE_REPL

C ykasaHHbIM B snapshot Homepom peBu3um
YXypHan gencteuii ¢ 3anBkamu:

« oTkpbITe FORTS_TRADE_REPL ¢ nocnegHero nosy4eHHoro Home-

pa peBu3un
FORTS_TRADE_REPL YXypHasibl - onepauwii | )KypHaut geicTBuii ¢ 3asiBKamu:
CO CBOVIMW 3asBKamu
* multileg_orders_log fo cBs3KaMm « oTkpbITe FORTS_TRADE_REPL ¢ nocnegHero nosy4eHHoro Home-
pa peBu3un
FORTS_ORDLOG_REPL MONHbIA  aHOHWMHbI | CMIMCOK aKTUBHbIX 3asiBOK:
XYPHa onepaumii ¢
» orders_log 3asBKamMu no (pblo- |* Wcnonb3osaHue notoka FORTS_ORDRBOOK_REPL anisi nonyyerns
yepcam 1 onLyoHaM snhapshot, a 3atem oTkpbITME NoToka FORTS_ORDLOG_REPL c yka-

3aHHbIM B snapshot HOMepoM peBn3um
YKypHan feiicTBuii ¢ 3asBKaMu:

« oTkpbITe FORTS_ORDLOG_REPL ¢ nocnegHero nosy4eHHoro Ho-
Mepa peBnsun
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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.
3.4.1.4. OGWMe pekoMeHaauunmn

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. 8. Monsa 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 OnucaHune

private_amount i8 KonnuyectBo KOHTPAKTOB B onepaumm (4715 alicbeproB — KO/IMYECTBO KOH-
TPaKTOB B onepaumn co Bceli alicbepr-3asiBKoiA)

private_amount_rest i8 OcrTaBlLueecs KOMYeCcTBO KOHTPAKTOB B 3asiBke (415 aiic6epros - ocTas-
LLIleecs KoNM4YecTBO KOHTPaKTOB BO BCeli aiicbepr-3asBke)

variance_amount i8 AMNAMTY[a OTKIIOHEHUS (B KOHTpakKTax) cry4aiiHoli HaabaBku K BCM/IbiBa-
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 (NpuyrHa) 3as8BKKW, BbICTABNEHHON ANS 3aKN0YEHNS CAENKN ype-
rynnpoBaHus 06a3aTenbCTB.

match_ref c10 TekcT-cBA3Ka 4719 OfHO3HAYHOTO COMOCTaBNEHNS ABYX BCTPEUHbIX aApec-
HbIX 3a51BOK

compliance_id cl Cnocob BBOAA 3as1BKM

MpumeyaHus:

* lMone xstatus npeacTaBnsieT co6oi GUTOBYID Macky, NepeyeHb BO3MOXHbIX 3HAUEHWIA NONs NpuBeAeH B pasaene lNpu3Haku, BbICTaBNs-
eMble Yy 3as1BOK 1 CAEOK.

 lMone dir MOXET NpMHMMATL CReayoLLe 3HAUEHUS:
1 Buy
2 Sell
* [one public_action MOXeT NpYHMMATL CneayroLmne 3HayeHms
0 3asBKa ypasieHa
1 3asnBka gobasneHa
2 3asBka cBefeHa B cAenky
¢ Mone id_ordl cogepxmT HOMEpP NEPBOI 3as1BKM B NOC/N1E€40BATEIbHOCTN NEPEBLICTAB/IEHMNI 3a59BKM CO CPOKOM UCTEUYEHUSI
« [Mone private_action (action) MOXeT NpYHUMAaTL CreayloLme 3HaYeHNS:
0 3asBka ypasieHa
1 3asBka gobasneHa
2 3asBka cBefieHa B cAefky
3 3asBka fob6aBneHa B pe3ynbrate NosiBMIEHNS HOBOV BUAMMOI YyacTu aiicbepra
« [lone reason MOXeT NPUHUMATb Cefytolie 3HaYeHNs:
0 O6bl4Has 3asBKa
BanaHcupytowme CpoYHble KOHTPaKTbl, 3aK/T04YEHHbIE € J06POCOBECTHLIM YHAaCTHUKOM KMpUHra 6e3 nogaym 3asiBok

6 3akpbiBatolyie CpoUHble KOHTPAKTbI, 3aK/HUeHHbIE B paMKax NpoLeaypbl Kpoce-gedonta

~

3akpbiBatoLe CpoyHble KOHTPaKThI, 3aK/TH0YEHHbIE B CBA3U C HEUCMO/THEHNEM MapXnHanbLHOro TpeﬁoBava

8 3akpbiBatole CpoyHble KOHTPaKTbl, 3aK/0YeHHbIE B CBA3W C HEUCMONHEHNEM O6s3aTensCcTBa N0 NOCTaBke N0 NOCTaBOYHbIM
CpOyHbIM KOHTpaKTam Ha AparoLeHHble MeTas bl

11  BanaHcupytowas caenka no 06a3arenbCTBaM YyacTHUKaA KIMPUHTa — IMKBUAHTA
100 WHoe
 lMone compliance_id MOXeT NpMHUMAaTh cneaytoLime 3Ha4YeHns:
" " (npoben nnu nyctas cTpoka) He 3anonHeHo/He 3apaHo
M PyuHoii BBOA,
B pesynbrate cpabatbiBaHWs YCI0BHOIO NopyyeHus (CTon-nocc)

R B pesynbrate paboTtbl asiropuTma-poborta
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A B pesynbrate aniropytma aBTocn1efoBaHNsA
D 3akpbiTvie Mo3uLUMK B pe3ynbrate He ucnosHeHHoro MarginCall
4.1.1.2. Tabnuuya multileg_orders_log: )XypHan 3asaBOK No cBA3KaMm

Ta6n. 9. Nonsa Ta6nuubl multileg_orders_log

Mone Tun OnucaHvne

repllD i8 CnyxebHoe nose nogcucTeMbl penmkawmm

replRev i8 CnyxebHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe nosie NnoacuUcTeMbl penmkalmn

public_order_id i8 NaeHTUMKaLMOHHLIA HoMep 3asiBKK (4151 aiicbeproB - HOMep BUAMMOL
yacTu aiicbepra)

sess_id i4 MaeHTudmkaTop TOproBoii ceccum

isin_id i4 MaeHTndmKaTop MHCTPYMEHTA-CBSA3KM

public_amount i8 KonnuyectBo KOHTpakToB B onepauun (47158 aicbepros - KONMYECTBO KOH-
TPakKTOB B onepauumn no BUAMMOIA YacTu alicbepra)

public_amount_rest i8 OcrTaBLueecs KOMYeCTBO KOHTPAKTOB B 3asiBke (415 aiicbepros - ocTas-
LLeecs KONIMYeCTBO KOHTPAKTOB B BUAUMOI YacTu aiicbepra)

id_deal i8 MaeHTudmkaTop cAenky No AaHHOW 3anncu XypHana 3asBokK

xstatus i8 PacLumpeHHbIl cTaTyc 3asBKu

xstatus2 i8 PaclumpeHne gns ctatycos 3asiBOK (B LOMOSIHEHUE K MOS0 Xstatus)

price d16.5 Llena. Mosne He ucnosb3yemcs.

moment t Bpems nsmeHeHusi COCTOSIHWS 3as1BKN

moment_ns u8 Bpemsi usmeHeHusi coctosiHnsa 3asBku (UNIX-Bpemsi B HaHOCEKyHAax no
cTaHgapty UTC)

dir i1 HanpaBneHnne

public_action i1 [LeiictBune ¢ 3asBKoii (aNs alicbepros - AeliCTBUE C BUAMMOI YacTbto aic-
6epra)

deal_price d16.5 LleHa nepBoii HOrM 3ak/KO4YEHHO CAEMKu

rate_price d16.5 CraBka 3aaBKW. [1osie He ucro/ib3yemcs.

swap_price d16.5 CBoOn-LeHa 3asBk1

client_code c7 Kog, knneHTa

login_from c20 JNorvH nonb3oBaTtens, NOCTaBUBLUEro 3asBKy

comment c20 KommeHTapwuii Tpeligepa

ext_id i4 BHeLHWin Homep

broker_to c7 Kon SPECTRA chupMbl-agpecata BHECMCTEMHOW 3as1BKW

broker_to_rts c7 Kog, PTC chmpmbl-afipecata BHECUCTEMHOI 3a51BKU

broker_from_rts c7 Kog, PTC dhmpmbl - Bnagenbua 3asaBkn

date_exp t [ata ncteueHus 3anBku

id_ord1 i8 Howmep nepBoli 3asBku

aspref i4 MpaeHTudmkatop nonb3osarens. [ns 3asBokK, NogaHHbIX 0T SMA-noruHa -
naeHtndunkatop MASTER-normHa.

private_order_id i8 MaeHTndMKaLMOHHBIN HOMep 3asBku (4718 aiicbeproB — naeHTudmKaum-
OHHbI HOMep Bceil aiicbepr-3asBKu)

private_amount i8 KonmuecTBO KOHTpPaKTOB B onepauumn (415 aiicbeproB — KOMUYECTBO KOH-
TPaKTOB B OMepaLymmn co Bceit ancbepr-3asiBKoi)

private_amount_rest i8 OcTaBLUeecs KO/IMYECTBO KOHTPAKTOB B 3asiBKe (4719 aiicbepros - ocTas-
LLIieecs KONM4YecTBO KOHTPaKTOB BO BCeli aiicbepr-3asBke)

variance_amount i8 AMNAMTYfa OTKNIOHEHUS (B KOHTpaKTax) ciy4aiiHol HaabaBku K BCM/ibiBa-
toLLel YacTu aiicbepr-3asBkm

disclose_const_amount i8 KonuyecTBo efnHUL, MHCTPYMEHTA B MOCTOSIHHOW COCTaBNAIOLLENA BCMN/bI-
BaloLLlell yacTu alicbepr-3asBku

private_action i1 [LelicTBue ¢ 3asBKOI (o151 aiicbeproB — AelicTBME B OTHOLLEHUN BCeli aiic-
6epr-3asBkun)
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Mone Tun OnucaHune
reason i4 Mpu3Hak (NpuyrHa) 3asBKKW, BbICTABNEHHON N5 3aKMIOYEHNS CAEMNKN ype-
rynmpoBaHusi 06a3aTenbeTB.
match_ref c10 TeKkcT-cBA3Ka [/191 Of/HO3HAYHOro COMOCTaB/IEHNS ABYX BCTPEYHbIX afpec-
HbIX 3a5BOK
compliance_id cl Cnoco6 BBOAA 3as1BKM

MpumeyaHus:

« lMone xstatus npeacTaensieT co6oii GUTOBYIO Macky, nepeyeHb BO3MOXHbIX 3HAUEHWIA MO NpUBeAeH B pasaene Mpu3Haku, BbICTaBNs-

eMble Y 3adBOK N CAEeNOoK.

* [Mone dir MOXET NpUHUMATL CeaytoLie 3HaYeHNs:

1 Buy

2 Sell

 Mone public_action MOXeT NpuHUMaTh cneaytoLine 3HavYeHus

0 3asBka yganeHa
1 3anska gobasneHa

2 3asBKa cBefeHa B caenky

» [None private_action (action) MOXeT NpUHMMaTb cneaytoLine 3Ha4YeHus:

0 3asBka yganeHa
1 3anBka gobasneHa

2 3asBKa cBefeHa B caenky

3 3asiBka fo6aBneHa B pesysnbrare NosiBNeHWs HoBoli BUAMMOIA YacTu aiicepra

« [lone reason MOXET MpUHUMAaTHL CriefyloLimne 3Ha4YeHns:

0 O6bl4yHas 3asBka

4 BanaHcupytowe CpoyHble KOHTPaKTbl, 3aK/4YeHHbIE ¢ J06POCOBECTHLIM YHaCTHUKOM KMpUHra 6e3 nogaym 3asiBok

6 3akpbiBatoLiye CpoyHble KOHTPaKThbl, 3aK/T0YEHHbIE B paMKax npoLeaypbl Kpocc-aedonTta

7 3akpbiBatoLiyie CpoyHble KOHTPaKTbl, 3aK/THOYEHHbIE B CBA3M C HEWCTNONMHEHWEM MapXuHanbHoro TpeboBaHust

8 3akpbiBatoLiyie CpoyHble KOHTPaKTbl, 3aK/IlOUEHHbIE B CBSI3W C HeucnosiHeHnem O6si3aTenbcTBa No nocTaBke Mo NMOCTaBOYHbIM

CpOyHbIM KOHTpaKTam Ha AparoueHHble MeTasifbl

11  BanaHcupyloLlas caenka no 06a3ateNlbCTBaM YUacTHVKA KMPUHTa — NIMKBUAAHTa

100 WHoe

¢ Mone compliance_id MOXeT NpMHUMaTh Cneaytolme 3Ha4eHns:

""" (npoben unu nyctas cTpoka)

o > I v =

He 3anonHeHo/He 3agaHo

PyuHoii BBOA,

B pe3ynbrate cpabarbiBaHWs YCI0BHOTO Nopy4YeHus (CTon-s10cc)
B pe3ynbrate paboThl aniroputma-pobota

B pesynbrate asiropytma aBTocnefoBaHNs

3akpbITvie No3uumun B pesynbsrare He ucnosnHeHHoro MarginCall

4.1.1.3. Ta6nuua user_deal: XXypHan caenok nonb3oBartens

Ta6én. 10. Nona Ta6nuybl user_deal

Mone Tun OnucaHve

repliD i8 CnyxebHoe nosie NoacuUcTeMbl penmkaymm
replRev i8 CnyxebHoe none nofcucTeMbl peninkaumm
replAct i8 CnyxebHoe nosne nogcucTeMbl penmkawmm
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Mone Tun OnucaHune

sess_id i4 MaeHTudhmkaTop TOprosoii ceccum

isin_id i4 YHVKasbHbIN YACIOBOW UAEHTUUKATOP NHCTPYMEHTA

id_deal i8 Homep caenku

id_deal_multileg i8 Homep caenku no cesiske

id_repo i8 Howmep caenkn no apyroii Hore

Xpos i8 KonuyectBo no3uuuii No MHCTPYMEHTY Ha pbIHKE NOCne cAenku

xamount i8 O6beM, KOIMYECTBO €AUHUL, MHCTPYMEHTa

public_order_id_buy i8 MaeHTudmkaTop 3asBky nokynarens (415 aicbepros - HOMep BUAUMON
yacTu alicbepr-3asBky nokynarens)

public_order_id_sell i8 MpeHTuchmkatop 3asBku npogasua (415 alicbepros - HOMep BUAMMONA Ya-
CTU aiicbepr-3asBkn NpogasLa)

price d16.5 Llena

moment t Bpems 3aknoueHns caenku

moment_ns u8 Bpewms 3akntouermns caenkm (UNIX-Bpemsi B HAaHOCeKyHAax Mo cTaHAapTy
UTC)

nosystem i1 Mpu3Hak BHECUCTEMHOI cAenku

xstatus_buy i8 CTartyc cieNku Co CTOPOHbI NoKynatensi

xstatus_sell i8 Crartyc cenku co CTOpPOHbI NpoaasLa

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 NpoaasLa

code_buy c7 Kog nokynarens

code_sell c7 Kopg, npogasua

comment_buy c20 KomMeHTapwuii n3 3asiBK1 nokynarens

comment_sell c20 KommeHTapwuii 13 3asiBKu npofasLa

fee_buy d26.2 C6op no caenke nokynarens

fee_sell d26.2 C6op no caenke npogasua

login_buy c20 INorvH nonb3oBatens nokynatens

login_sell c20 JNorvH nonb3oBatens npogasua

code_rts_buy c7 Kog PTC dhmpmbl nokynaresns

code_rts_sell c7 Kog PTC chmpmbl npogasua

private_order_id_buy i8 MaeHTudmkaTop 3asiBkM nokynatens (ans aincbepros - naeHTudmkarop
BCeli aiicbepr-3asiBk1 nokynaresns)

private_order_id_sell i8 MaeHTndomkaTop 3asBky Nnpogasua (4515 aiicbepros - naeHTudrKaTop Beel
aiicbepr-3asBku NpogasLa)

reason_buy i4 Mpu3sHak (MpuunHa) caenkn yperynnpoBaHns nokynarens.

reason_sell i4 Mpu3Hak (NpuunHa) caenkn yperynnposaHusa npogasLa.

MpumevaHus:

¢ 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, 3anonHsaioTca ToNbKO 4158 CBOMX CAEM0K

« [Mons xstatus_sell n xstatus_buy saBnsioTcs 6uToBbIMM Mackamu (nogpobHee cM. pasgen MNpusHaku, BbiICTaBASEMbIE Y 3as9BOK U CAEMOK)

¢ [1N5 TEXHUYECKNX CLEMOK, ABAAIOWUMNCS pesynbTataMun CAe/0K MO MHCTPYMEHTaM-CBSi3kaM, Nosie nosystem Bcerga yCTaHOB/EHO B 1,
BHE 3aBMCVMOCTY OT TOT0, SAB/IIETCA /N CAE/Ka NO CBA3KE CUCTEMHOI MW afpecHoii. ns onpeaeneHns cUCTEMHOCTU UCXOAHON CAeMKN
HaJ0 MCNOoJIb30BaTh NPMU3HAK NOSYStem COOTBETCTBYIOLLEN 3anucy Tabnuubl multileg_deal.

« [one id_repo coaepXxnT HOMepP CAENKU NOo Apyroi Hore. Ans |-i Horv none coaepXxut Homep caenku no II-i Hore, ans 11-in Horm — Homep

caenkv no I-i.

« TMone id_deal_multileg coaepXxuT Kog cAenk1 No MHCTPYMEHTY-CBA3Ke, B C/lydae ec/iv JaHHas 3anm1ch sIBNISIETCS 3anuchio 0 TEXHUYECKOi
caenke. B cryyae caenkv no 066IMHOMY MHCTPYMEHTY fiaHHoe nose coaepxuT O.

« [ina "dyyxux" coenok B nonax xstatus_buy u xstatus_sell moryT BbicTaBnATbCA NpusHaky NonQuote, ClearingTrade, Address u Strategy.
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* B cpenkax akcnupauum id nopyyeHuns Ha aKcnmnpauuio ykasbiBaeTcsa B none private_order_id_buy, ecnu akcnupyupoBasicst ONLMOH Konn,
nn6éo B none private_order_id_sell, ecnv akcnmpuposBasics ONLUKUOH MyT.

« MNons fee_buy un fee_sell cogepxat oueHOYHbIN pasmep nMmuTa, 6110KMpyeMoro nog KOMMCCUIo No caesnke. Pasmep KOMUCCUMKN HEOGXO-

AvMo cMoTpeTh B notoke FORTS_FEE_REPL.

* [Mons reason_buy u reason_sell MOryT NpyHUMaTh CrieflytoLime 3HaYeHNs::

0 O6blyHas caenka

4 BanaHcupytoume CpoyHble KOHTPaKTbIl, 3aK/o4YeHHble ¢ J,o6pPOCOBECTHLIM YYACTHUKOM KIMPUHra 6e3 nogayu 3asiBok

6 3akpbiBatolme CpoYHbIE KOHTPaKTbI, 3aK/IOYEHHbIE B pamMkax npoueaypb! kpocc-gedonta

7 3akpbiBatolime CpoYHble KOHTPAKTbI, 3aKNOYEHHbIE B CBSA3W C HEMCMONHEHMEM MapXuHaibHOro Tpe6oBaHust

8 3akpbiBatoLye CpoyHble KOHTPaKTbI, 3aK/OUEHHbIE B CBSI3U C HeucrnosiHeHnem O6s3aTenbCTBa Mo NMOCTaBKe MO MOCTaBOUYHbIM

CpOYHbIM KOHTPaKTaM Ha AparoLeHHble MeTas bl

11  BanaHcupyloLlas caenka no 06a3ateNlbCTBaM YUacTHKA KMPpUHTa — NIMKBUAAHTa

100 WHoe

4.1.1.4. Ta6nuua user_multileg_deal: XXypHan caenok nonb3oBartesis nNo cBA3KaMm

Ta6n. 11. Nonsa Ta6nuubl user_multileg_deal

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTeMbl penkaumm

replRev i8 CnyxebHoe none nogcucTeMbl pennkaumm

replAct i8 CnyxebHoe nose nogcucTeMbl penmkawmm

sess_id i4 MaeHTrndmkaTop TOproBoii ceccum

isin_id i4 MaeHTndmkaTop MHCTPYMEHTA-CBSA3KM

isin_id_rd i4 MaeHTudmKaTop MHCTPYMEHTa NepBoii HOMW

isin_id_rb i4 MaeHTUdmKaTop MHCTPYMEHTa BTOPOI HOMM

duration i4 PasHuua B kasleHAapHbIX AHAX MeXay AaTaMu UCMNONHEHNS ABYX (hblovep-
coB

id_deal i8 Homep caenkv no cesAske

id_deal_rd i8 M aeHTudmkaTop caenkn no nepeoii Hore

id_deal_rb i8 MaeHTudmkaTop cenkv no BTOPOiA Hore

public_order_id_buy i8 MaeHTndomkaTop 3asBkM Mokynatens (ans aicbepros - HOMep BUAMMOINA
YyacTu alicbepr-3asiBku nokynartess)

public_order_id_sell i8 MpeHTndomkaTop 3asBkv npogasua (4519 aincbepros - HOMep BUAMMON Ya-
CTV aiicbepr-3asBku NpoaasLa)

xamount i8 O6beM, KOIMYECTBO €AUHULL MHCTPYMEHTa

price d16.5 LleHa nepBoi1 YacTv NapHoWi CBA3KM

rate_price dl6.5 CraBka caenku

swap_price d16.5 CBon-LieHa caenkm

moment t Bpems 3aknoueHns caesnku

moment_ns u8 Bpewms 3akntoueHuns caenku (UNIX-Bpemsi B HaHOCeKyHAax no ctaHaapTy
UTC)

nosystem i1 Mpu3Hak BHECUCTEMHOI CAeNKM

xstatus_buy i8 PacLumpeHrHbIl cTaTyc cesikn o CTOPOHbI NoKynarens

xstatus_sell i8 PaclunpeHHbIi cTaTyc cAenkm co CTOPOHbI NpojasLa

xstatus2_buy i8 Paclwipexne ans ctatycoB cAenok (B AONOMHEHME K MO0 xstatus_buy)

xstatus2_sell i8 PaclwpeHve ans ctatycos cienok (B AonosiHeHne K nonto xstatus_sell)

ext_id_buy i4 BHeLUHWiA HOMep 13 3as1BKM Nokynatens

ext_id_sell i4 BHeLHWi? Homep 13 3aaBkn NpogasLa

code_buy c7 Kog nokynarens

code_sell c7 Ko npopgasua

comment_buy c20 KommeHTapwii 13 3asBku nokynarens
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Mone Tun OnucaHune

comment_sell c20 KommeHTapwii 13 3asBku npogasLa

login_buy c20 INorvH nonb3oBatens nokynatens

login_sell c20 JNorvH nonb3oBatens npogasua

code_rts_buy c7 Kog PTC dhmpmbl nokynaresns

code_rts_sell c7 Kog PTC chmpmbl npogasua

private_order_id_buy i8 MaeHTudmkaTop 3asiBkM nokynartens (ans aicbepros - naeHTUdmkarop
BCeli aiicbepr-3asiBkM Nokynaresns)

private_order_id_sell i8 MaeHTndomkaTop 3asBky Nnpogasua (4515 aiicbepros - naeHTudrKaTop Beel
aiicbepr-3asBku NpogasLa)

reason_buy i4 Mpu3sHak (MpuunHa) caenkn yperynnpoBaHns nokynarens.

reason_sell i4 Mpu3Hak (NpuunHa) caenkn yperynnposaHusa npogasLa.

MpumeyaHua:

« 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-

HAKOTC

A TONIbKO A1 CBOUX COENOK

« [one rate_price A5t NIHCTPYMEHTOB, TOPTyeMbIX B CBON LieHe, coaepXuT 0.

« [Mons reason_buy n reason_sell MOryT npvH1MaTh cnegyrowmne 3HayeHus:

0

4

11

100

O6bl4yHas caenka

BanaHcupytowme CpoyHble KOHTPaKTbI, 3aK/4YeHHble ¢ Jo6pOCOBECTHLIM YYACTHUKOM KIPUHTa 6e3 nojayn 3asBoK
3akpbiBatoLLpe CpoyHble KOHTPaKThI, 3aK/UEHHbIE B paMKax npoLeaypbl kpocc-aedonta

3akpbiBatoLLe CpoyHble KOHTPaKTbI, 3aK/IHUYEHHbBIE B CBA3M C HEUCMONHEHWEM MapXUHaNLHOTO TpeGoBaHMs

3akpbiBatolme CpoyHble KOHTPaKTbl, 3aKk/oYEHHbIE B CBA3U C HEUCMONHEHNEM O6si3aTenbCTBa MO MOCTaBKe MO MOCTABOYHLIM
CpOyHbIM KOHTpaKTam Ha AparoueHHble MeTas bl

BanaHcupyrowasa caenka no 06s3aTeNlbcTBaM YyacTHUKa KNUpUHra — nNMKBnaaHTa

ViHoe

4.1.1.5. Ta6nuua heartbeat: Cny>xe6Has Ta6numua cepBepHbIX YacoB

JaHHas
CUHXPOH

Tabnvua HanosHsIETCst 4POM TOProBOW CUCTEMbI C ONpeeIeHHON NepuoaNYHOCTLI0 U MOXET GbITb UCMOMb30BaHa A1 3aaad
usauum (Hanpumep, As1si NPOBEPKY NPUXOAA BCEX CAEMOK 3a ONPefesieHHbIi MOMEHT BpeMeHm). Tabnmua UCTonb3yeTcs B peXMe

,D,O6aB}'IeHVIFI 3anuceit; ouncTka Ta6l'IVIleI nponcxoanT B HOYHOE BpEMA.

Ta6n. 12. Nona tTa6nuybl heartbeat

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nofcucTeMbl penikaumm
replRev i8 CnyxebHoe nose nogcucTeMbl penmkawmm
replAct i8 Cnyxe6bHoe none nogcucTemMbl penkaumm
server_time t [Jara v Bpems cepeepa

4.1.1.6. Ta6nuua sys_events: Ta6nuua cobbITUIA

Ta6n. 13. NMona Ta6bnuubl sys_events

Mone Tun OnucaHne

repliD i8 CnyxebHoe nosie NnoacuUcTeMbl penmkalmm
replRev i8 CnyxebHoe none nofcucTembl peninkawmm
replAct i8 CnyxebHoe nose noagcucTeMbl penmkawmm
event_id i8 YHVKasTbHbIN MAEHTUMKATOP COObITUSA
sess_id i4 Homep ceccumn

event_type i4 Tun cobbITuA

message c64 OnuncaHue cobbITUsA

server_time t Bpewmsi cobbiTus
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MpumeyaHus:

» BO3MOXHbIE TWMbl COGLITHI

event_type =1
message = "session_data_ready"

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

event_type =5
message = "clearing_started"
Hauano knMpuHrosoli ceccum

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

event_type = 23
message = "discrete_auction_add_order_started"
Hauao npnema 3as1BOK B ayKLMOH OTKPbLITUSA

event_type = 24
message = "discrete_auction_add_order_finished"
OKOHuaHue npuema 3asiBOK B ayKLMOH OTKPbITUSA

event_type = 36
message = "start_of_calendar_date"
Hayvano kasieHgapHoro gHA

event_type = 37
message = "settlement_session_started"
Hauano pacueTtHoli ceccuu

event_type = 38
message = "settlement_session_finished"
OKOH4YaHWe pacyeTHOI ceccum

event_type = 47
message = "settlpricecalc_finished"
PacueTHble LieHbl 3adUKCpoBaHbl

4.2. Notok FORTS_ORDLOG_REPL - NMNoTok aHOHUMHbIX 3a8BOK (Type=R)

42.1.C

XeMa AaHHbIX

Tabnuupbl:

 orders_log - XXypHan 3asBoK

» multileg_orders_log - XXypHan 3as1BOK Mo cBsi3kam

 heartbeat - CnyxebHasn Tabnmua cepeepHbIX HacoB

* sys_events - Tabnuua cobbITuiA

4.2.1.1. Ta6nuua orders_log: XXypHan 3aaBoK

Ta6n. 14. NMons Ta6nuubl orders_log

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTembl penkaumm

replRev i8 CnyxebHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe none nofAcucTeMbl pennkaumm

public_order_id i8 MaeHTUMKaLMOHHbIA HOMep 3asiBKu (AN aiicbepros - HOMepP BUAMMOIA
yacTu alicbepra)

sess_id i4 M aeHTrndmkaTop TOproBoii ceccum

isin_id i4 YHVKa/TbHbIN YACTOBOW UAEHTUMNKATOP NHCTPYMEHTa

public_amount i8 KonnuectBo KOHTPaKTOB B onepauuu (415 ailc6eproB - KOIMYECTBO KOH-
TPaKTOB B OMnepauuy no BUAVMMOI YacTu aiicoepra)

public_amount_rest i8 OcTaBLUeecs KOJIMYECTBO KOHTPAKTOB B 3asiBke (4719 aiicbepros - ocTaB-
LIieecs KoNM4yecTBO KOHTPaKTOB B BUAMMOI YacTu aiicbepra)
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Mone Tun OnucaHune

id_deal i8 MaeHTudmKaTop cAenkv No AaHHOW 3anncu XypHaia 3asiBok

xstatus i8 PacLumpeHHbIli cTaTyc 3asaBKku

xstatus2 i8 PaclwivpeHve ans ctatycos 3asBOK (B [IONO/IHEHUE K MOS0 XStatus)

price d16.5 LleHa

moment t Bpems nsmeHeHusi CoOCTOAHMSA 3anBKn

moment_ns u8 Bpems nsmeHeHust coctosiHus 3asaBku (UNIX-BpeMs B HAHOCEKyHAax no
ctaHgapty UTC)

dir i1 HanpasneHne

public_action i1 [LelictBue c 3aaBKol (415 aicbepros - AeCTBME C BUAUMOI YacTblo aiic-
6epra)

deal_price d16.5 LleHa 3akntoueHHoi caenku

MpumeyaHus:

« [lone xstatus npeacrasnsaer coboii 6VITOByI-O Macky, nepevyeHb BO3MOXXHbIX 3HaueHuii nons npuseaeH B pasgene NpusHaku, BbICTaBAa-
€Mble Y 3a5BOK 1 CAENOK.

* Mone dir MOXeT NPUHUMATL CreaytoLme 3HaYeHNs:
1 Buy
2 Sell

« [one public_action MoxeT NnpuHUMaTh crieytouime 3Ha4YeHns
0 3asBka ygasieHa
1 3asBka gobasneHa
2 3asBka cBefeHa B cAesky

4.2.1.2. Tabnuua multileg_orders_log: XXypHan 3assiBOK N0 cBA3Kam

Ta6n. 15. Monsa ta6nuubl multileg_orders_log

Mone Tun OnucaHune

repliD i8 CnyxebHoe nosie NoacuUcTeMbl penmkalmn

replRev i8 CnyxebHoe nosne nofAcucTeMbl pennkaumm

replAct i8 CnyxebHoe nose nogcucTeMbl penmkalmm

public_order_id i8 M aeHTndmMKaLMoHHbIN HOMep 3asBKu (AN aiicbepros - HOMep BUAMMOINA
yacTu aiicbepra)

sess_id i4 M aeHTudmkaTop TOproBoi ceccum

isin_id i4 YHWKasIbHbIA YNCI0BOIN MAEHTUIMKATOP MHCTPYMEHTa

public_amount i8 KonnuyecTBo KOHTpaKToB B onepauuu (415 aiicbepros - KONMUYECTBO KOH-
TPaKToB B Onepauuy No BUAVMMOI YacTu aiicbepra)

public_amount_rest i8 OcTaBLUeecs KO/IMY4ECTBO KOHTPAKTOB B 3asiBke (4719 aiicbepros - ocTaB-
LLIeecs KoNM4yecTBO KOHTPaKTOB B BUAMMOI YacTu aiicbepra)

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

xstatus i8 PacLumpeHHbIli cTaTyc 3asBKu

xstatus2 i8 Paclumpenve gns ctatycos 3asiBOK (B AOMO/IHEHME K MO0 Xstatus)

price d16.5 Llena. Mosne He ucnosb3yemcs.

moment t Bpems nsmeHeHusi COCTOSIHWSA 3as1BKN

moment_ns u8 Bpems usmeHeHus coctosiHua 3asaskn (UNIX-BpeMs B HaHOCekyHAax no
ctaHgapty UTC)

dir i1 HanpasneHue

public_action i1 [LeictBue c 3anBKoii (aNs alicbepros - AeliCTBUE C BUAMMOW YacTbio aiic-
6epra)

deal_price d16.5 LleHa nepBoii HOrM 3aK/IKOUYEHHON CAEMKN

rate_price d16.5 CTaBka 3asaBku. [1osie He ucnosibL3yemcs.

swap_price d16.5 CBon-LieHa 3asBku1
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MpumeyaHus:

« [Mone xstatus npeacTaBnsieT co60oi GUTOBYIO Macky, NepeyeHb BO3MOXHbIX 3HAUYEHUWIA NONs NpUBeAeH B pasaene lNpu3Haku, BbICTaBNs-
eMble Yy 3asiBOK 1 CAEOK.

« TMone dir MOXeT NPUHUMATL CreayoLLMe 3HAYEHNS:
1 Buy
2 Sell
« [Mone public_action MoxeT NnpuHUMaTh criegytouime 3Ha4YeHns
0 3asBka yganeHa
1 3asnBka gobasneHa
2 3asBka cBefgeHa B cAenky
4.2.1.3. Ta6nuya heartbeat: Cnyxeb6Hasa Taénuua cepBepHbIX HacoB
[JaHHasa Tabnuua HanonHseTcs sApOM TOProBOl CUCTEMbI C ONPEAENIEHHON NePUOANYHOCTLI0 M MOXET 6bITb UCMONb30BaHa AN 3a4ad
CUHXPOHU3aLWK (Hanpumep, A4/15 NPOBEPKU NPUX0AA BCEX CAEOK 3a ONpese/eHHbIi MOMEHT BpeMeHM). Tabnuua Ncnosb3yeTcs B pexume

,qO6aBﬂeHMF| 3anuceit; ouncTka Ta6I'II/IL|,bI npouncxoanT B HOYHOE BpeEMA.

Ta6n. 16. Nona ta6nuubl heartbeat

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTeMbl penkaumm
replRev i8 CnyxebHoe none nogcucTeMbl pennkaumm
replAct i8 CnyxebHoe nose nogcucTeMbl penmkalmm
server_time t [Jata n Bpems cepsepa

4.2.1.4. Tabnuua sys_events: Ta6nuua cobbITUiA

Tab6n. 17. Nona tTabnuubl sys_events

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTembl penkaumm
replRev i8 CnyxebHoe none nogcucTemMbl penkaumm
replAct i8 CnyxebHoe none nofcucTeMbl pennkawmm
event_id i8 YHVKasbHbIN MAEHTUMKATOP COObLITUSA
sess_id i4 Homep ceccun

event_type i4 Tvn cobbITuA

message c64 OnucaHune cobbITUSA

server_time t Bpewms cobbITus

MpumeyaHus:

» B0O3MOXHbIe TWMbl COGLITHI

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

event_type =5
message = "clearing_started"
Hauano knupuHrosoii ceccum

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

event_type = 23
message = "discrete_auction_add_order_started"
Hauano nprema 3asiBOK B ayKLMOH OTKPbITHS

event_type = 24
message = "discrete_auction_add_order_finished"
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OKOHYaHMe npvemMa 3asBOoK B ayKLMOH OTKPbLITUA

event_type = 36
message = "start_of calendar_date"
Hauano kaneHgapHoro gHs

event_type = 37

message = "settlement_session_started"

Hauano pacueTHoli ceccum

event_type = 38

message = "settlement_session_finished"

OkoHYyaHne pacquHoﬁ ceccmm

event_type = 47
message = "settlpricecalc_finished"
PacueTHble LieHbl 3aduKCpoBaHbl

4.3. Notok FORTS_DEALS_REPL - NMNotok aHOHUMHbIX caenok (Type=R)

4.3.1. Cxema AaHHbIX

Tabnuupbl:

» deal - XXypHan cgenok

* multileg_deal - )XypHan cfenok no cssiskam

 heartbeat - CnyxebHasn Tabnmua cepBepHbIX HacoB

¢ sys_events - Tabnumua co6bITUiA
4.3.1.1. Ta6nuua deal: XXypHan cgenok

Ta6n. 18. Nona taénuybl deal

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTembl penkaumm

replRev i8 CnyxebHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe nose NoAcUCTEMbI penankalmumn

sess_id i4 MaeHTudmkaTop TOproBoii ceccum

isin_id i4 YHUKaJTbHbIN YACTOBOW UAEHTUNKATOP NHCTPYMEHTa

id_deal i8 Homep caenku

Xpos i8 KonnuectBo no3uLuii No UHCTPYMEHTY Ha pPbIHKE Noc/e CAeMNKN

xamount i8 O6beM, KOIMHECTBO eANHUL, UHCTPYMEHTa

public_order_id_buy i8 MpaeHTndomkaTop 3asBkM Mokynatens (41 aicbepros - HOMep BUAMMONA
YyacTu aiicbepr-3asBku nokynaress)

public_order_id_sell i8 MaeHTndomkaTop 3asBkv npogasua (418 aincbepros - HOMep BUAMMON ya-
CTK alicbepr-3asBky NpogasLa)

price d16.5 Llena

moment t Bpems 3aknioueHns caenku

moment_ns u8 Bpewms 3akntouenuns caenkv (UNIX-Bpems B HAHOCEKyHAAxX MO cTaHJapTy
uTC)

nosystem i1 Mpu3HaK BHECUCTEMHOI cAenkn

xstatus_buy i8 Craryc cfiefiku Co CTOPOHbI Nokynartens

xstatus_sell i8 CraTtyc cenky co CTOpPOHbI NpoaasLa

xstatus2_buy i8 PacwmpeHune gns ctatycoB caenok (B 4OMNOMHEHME K Moo xstatus_buy)

xstatus2_sell i8 PaclmpeHune gns ctatycoB cAenok (B 4ONO/HeHMe K nosto xstatus_sell)

MpumeyaHus:

* B caenkax akcnupauuu id nopyyeHns Ha aKcnvpaumio ykasbiBaetcs B none public_order_id_sell, ecnu a1o 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.

» [Mons xstatus_sell n xstatus_buy sBnstoTca 6utoBbIMM Mackamu (nogpobHee cM. pasgen MpusHaky, BbiCTaBnseMble Y 3a8BOK U CAENO0K)
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Ta6n. 19. NMona ta6nuubl multileg_deal

4.3.1.2. Tabnuuya multileg_deal: )XypHan cgenok no cesaskam

Mone Tun OnucaHue

repliD i8 CnyxebHoe none nofcucTeMbl pennkaumm

replRev i8 CnyxebHoe nose nogcucTeMbl penmkawmm

replAct i8 Cnyxe6bHoe none noAcucTemMbl penvkaumm

sess_id i4 MaeHTndmkaTop TOproBoii ceccum

isin_id i4 MaeHTudmKaTop MHCTPYMEHTA-CBA3KM

id_deal i8 Homep caenku

public_order_id_buy i8 MaeHTndomkaTop 3asBKU Mokynatens (45 aicbepros - HOMep BUAMMOINA
YyacTu aiicbepr-3asiBku nokynaress)

public_order_id_sell i8 MpeHTndmkaTop 3asBkv npogasua (418 aincbepros - HOMep BUAMMOMN Ya-
CTV aiicbepr-3asBku NpogasLa)

xamount i8 O6beM, KOIMYECTBO €AUHULL MHCTPYMEHTa

price d16.5 LleHa nepBoi1 YacTu NapHoW CBA3KM

rate_price d16.5 CTaBka caenku

swap_price d16.5 CBon-LieHa caenkm

moment t Bpems 3aknoueHns caenku

moment_ns u8 Bpewms 3akntoueruns caenku (UNIX-Bpemsi B HaHOCeKyHax Mo ctaHaapTy
UTC)

nosystem i1 Mpu3HaK BHECUCTEMHOI CAeNku

xstatus_buy i8 Craryc cfiefikn CO CTOPOHbI Nnokynatens

xstatus_sell i8 CTaTtyc caenku co CTOpPOHbI NpofasLa

xstatus2_buy i8 PaclwpeHne ans cratycoB cenok (B AONOMHEHME K MO0 Xstatus_buy)

xstatus2_sell i8 PaclwpeHve ans ctatycos cienok (B AonosiHeHve K nonto xstatus_sell)

MpumeyaHus:

« Mons xstatus_sell n xstatus_buy siBnsitoTCs 6UTOBLIMM Mackamu (MoApo6Hee cM. pasgen MpusHaky, BbICTAB/ISIEMbIE Y 3asIBOK U CLAEMOK)

4.3.1.3. Ta6nuua heartbeat: Cny>xe6Han Ta6numua cepBepHbIX YacoB

[JaHHas Tabnuua HanonHsEeTCs SAPOM TOProBOW CUCTEMbI C ONpefenieHHol NeproAMYHOCTLI0 U MOXET ObiTb MCMOMb30BaHa ANs 3a4ad
CUHXPOHM3aLMM (HANpUMep, A4/1s NPOBEPKY NPUX0Aa BCEX CAENOK 3a ONpefenieHHbI MOMEHT BpeMeHu). Tabnuua Ucnonb3yeTcs B pexvve
[06aBneHus 3anuceit; oumcTka TabnuLbl NPOMCXOAUT B HOUHOE BpeMsi.

Ta6n. 20. Nona tTa6nuybl heartbeat

Mone Tun OnucaHue

repliD i8 CnyxebHoe nose nofcucTeMbl peninkasmm
replRev i8 Cnyxe6Hoe none NoAcuCcTeMbl pensimkaumm
replAct i8 CnyxebHoe none nogcucTemMbl penmkaumm
server_time t [Jara v Bpems cepeepa

4.3.1.4. Tabnuua sys_events: Taénuua cobbITUiA

Ta6n. 21. NMona Ta6énuubl sys_events

Mone Tun OnucaHue

repliD i8 CnyxebHoe nose nofcucTembl pennkawmm
replRev i8 CnyxebHoe nose nogcucTeMbsl penmkawmm
replAct i8 Cnyxe6bHoe none nogcucTembl penmkaumm
event_id i8 YHVKasbHbIN MAEHTUMKATOP COObITUSA
sess_id i4 Homep ceccun

event_type i4 Tun cobbITuA

message c64 OnuvcaHune cobbITus

server_time t Bpewmsi cobbiTus

MpumeyaHus:
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» B0O3MOXHble TWMbl COGLITHI

event_type=1
message = "session_data_ready"
3akoHuYeHa 3arpyska faHHbIX U3 KIMPUHIOBOW CUCTEMbI B TOPTOBYO Nepes, HayasioM HOBOW TOProBoli ceccum

event_type =5
message = "clearing_started"
Hauyano knnpuHroBoi ceccum

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

event_type = 23
message = "discrete_auction_add_order_started"
Havano nprvema 3as1BOK B ayKLVOH OTKPbLITUSA

event_type = 24
message = "discrete_auction_add_order_finished"
OKOoHuaHue npuema 3asBOK B ayKLMOH OTKPbITUS

event_type = 36
message = "start_of calendar_date"
Hauano kaneHgapHoro gHs

event_type = 37
message = "settlement_session_started"
Hauano pacueTHoli ceccum

event_type = 38
message = "settlement_session_finished"
OKOHuYaHue pacyeTHON ceccum

event_type = 47
message = "settlpricecalc_finished"
PacueTHble LieHbl 3adiKCpoBaHbl

4.4. Notok FORTS_FEE_REPL - MoTok kKoMuccuit n wrpacos 6Upxu
(Type=AR)
4.4.1. Cxema gaHHbIX
Tabnuupbl:
« adjusted_fee - Komuccumn 6upxm
* penalty - LLTpadbl 6upxm
« sys_events - Tabnuua co6bITHi
4.4.1.1. Ta6nuua adjusted_fee: Komuccun 6mpxm

Ta6n. 22. Nona tTa6nuubl adjusted_fee

Mone Tun OnucaHve

repliD i8 CnyxebHoe nose nogcucTeMbl penmkalmm

replRev i8 Cnyxe6bHoe none nogcucTembl pennkaumm

replAct i8 CnyxebHoe none nogcucTemMbl penkaumm

id_deal i8 Homep caenku

moment t Bpems 3aknoueHns caenku

moment_ns u8 Bpewms 3akntoueruns caenkv (UNIX-Bpems B HaHOCeKyHAax no 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 nokynarens, TOYHO

adjusted_fee_trade_buy d26.2 BupxeBoii c6op Mo cAesnke nokynatens, TO4HO
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Mone Tun OnucaHune
adjusted_fee_clearing_buy d26.2 KnupuHroBblli c6op no caenke nokynatessi, TO4HO
adjusted_fee_sell d26.2 C6op no caenke npofasLa, TO4YHO
adjusted_fee_trade_sell d26.2 BvipxeBoii c6op Mo caenke npofasLa, TOYHO
adjusted_fee_clearing_sell d26.2 KnupurHroseIi c6op Mo caesnke npogasua, TOYHO
id_deal_multileg i8 Homep caenku no cesske

4.4.1.2. Tabnuua penalty: LUTtpadbl Gupxn

Ta6n. 23. Monsa Ta6nuubl penalty

Mone Tun OnucaHue

repliD i8 CnyxebHoe nose nofcucTeMbl pennkawmm

replRev i8 Cnyxe6bHoe none noAcucTeMbl pensikawmm

replAct i8 Cnyxe6bHoe nose nogcucTembl 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 3akntouenuns caenkv (UNIX-Bpems B HAHOCEKyHAAxX Mo cTaHJapTy
UTC)

code_buy c7 Kog nokynarens

code_sell c7 Ko npopgasua

penalty_buy d26.2 LTpadc no caenke nokynartens

penalty_sell d26.2 LLtpad no caenke npogasua

4.4.1.3. Tabnuua sys_events: Ta6nuuya cobbITUiA

Ta6n. 24. NMona Ta6bnuubl Sys_events

Mone Tun Onucaxune

repliD i8 CnyxebHoe none nogcMcTeMbl pennkaumm
replRev i8 CnyxebHoe nosne nogcucTeMbl pensmkalmm
replAct i8 CnyxebHoe none noAcucTemMbl penkaumm
event_id i8 YHVKasTbHbIN MAEHTUMKATOP COObITMSA
sess_id i4 Homep ceccun

event_type i4 Tun cobbITuA

message c64 OnuncaHue cobbITus

server_time t Bpewmsi cobbiTus

MpumeyaHus:

¢ BO3MOXHbI€ TUMbl COOLITUIA

event_type=1

message = "session_data_ready"
3akoHuYeHa 3arpyska AaHHbIX U3 KMPUHIOBOW CUCTEMbI B TOPTrOBYIO Nepes, HayasioM HOBOW TOProBoli ceccum

event_type =5
message = “clearing_started"
Hauano knupuHrosoli ceccum

event_type = 6

message = "extension_of_limits_finished"
Pa3,£l,BI/I)KKa NIMMUTOB 3aKOH4YeHa

event_type = 36

message = "start_of calendar_date"

Hauano kaneHgapHoro aHs

event_type = 37
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message = "settlement_session_started"
Hauano pacueTHoli ceccum

event_type = 38
message = "settlement_session_finished"
OKOHYaHue pacyeTHO ceccum

event_type = 47
message = "settlpricecalc_finished"
PacueTHble LieHbl 3adinKepoBaHbl

4.5. Notok FORTS_FEERATE_REPL - MOTOK TOYHbIX CTaBOK KOMUCCWiA GUPXU

(Type=AR)

4.5.1. Cxema AaHHbIX

Tabnuubl:

« futures_rate - To4Hble CTaBKU KOMUCCHii No (pbloqepcam N NHCTPYMEHTaM-CBA3Kam

+ option_rate - ToYHble CTaBKV/ KOMUCCWiA MO ONUUOHAM

« sys_events - Tabnuua cobbITHi

4.5.1.1. Ta6nuua futures_rate: TouHble CTaBKM KOMUCCUIL NO pblOYEepcaM U UHCTPYMEHTaM-CBsI3Kam

Ta6n. 25. Nona ta6nuybl futures_rate

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nofcucTembl pennkaumm

replRev i8 CnyxebHoe nose nogcucTeMbl penmkawmm

replAct i8 Cnyxe6bHoe none nogcucTembl penkaumm

isin_id i4 YHUKaU/TbHbI YAC/TOBOI NAEHTUMKATOP MHCTPYMEHTa

sess_id i4 MaeHTudhmkaTop TOprosoii ceccum

exchange_fee_negdeal d26.2 TouHas cTaBka GUPXEBOI KOMUCCUW AN aAPECHbIX CAEeN0K
exchange_fee d26.2 TouHas cTaBka GVpPXeBO KOMUCCUMN A1 aHOHVMHBIX CAEN0K
clearing_fee_negdeal d26.2 To4yHasn cTaBka KIMPWHIOBOM KOMUCCUM AN151 aAPECHbIX CAE0oK
clearing_fee d26.2 TouHasi cTaBka KIMPUHIOBOM KOMUCCUM A1 @RHOHUMHbIX CAEMOK
exp_clearing_fee d26.2 TouHasi cTaBka KIMPUHIOBO KOMUCCUM 38 UCMOMTHEHWE KOHTPaKTa.

4.5.1.2. Ta6nuua option_rate: TOUHble CTAaBKM KOMUCCUIA NO ONuMoOHaMm

Ta6n. 26. Mona Tabnuybl option_rate

Mone Tun OnucaHvne

repllD i8 Cnyxe6bHoe none noAcucTembl penkaumm

replRev i8 CnyxebHoe nosie NoacuUcTeMbl penmkalmm

replAct i8 CnyxebHoe none nofcucTeMbl peninkaumm

isin_id i4 YHVKasbHbIN YAC/IOBOW UAEHTUMUKATOP NHCTPYMEHTA

sess_id i4 MaeHTndmkaTop TOproBoii ceccum

exchange_fee_negdeal d26.2 ToyHasn cTaBka GUPXKEBOW KOMUCCUM 151 aAPECHbIX CAEMNOK
exchange_fee d26.2 TouHasi cTaBka GMPXKEBOI KOMUCCUMN N1 @aHOHUMHbIX CAENOK
clearing_fee_negdeal d26.2 TouHas cTaBka K/IMPUHIOBOM KOMUCCUN ANS1 aiPECHbIX CAEMOK
clearing_fee d26.2 TouHas cTaBKa K/IMPUHIOBOI KOMUCCUW A11 RHOHUMHbIX CAEMOK
exp_clearing_fee d26.2 To4yHasn cTaBka KIMPUHIOBOM KOMUCCUK 3a UCMOSTHEHNE KOHTpakTa.

4.5.1.3. Ta6nuua sys_events: Ta6smua coobITUIA

Tab6n. 27. Nona Tabnuubl sys_events

Mone Tun Onucaxune
repliD i8 CnyxebHoe none nogcMcTeMbl pennkaumm
replRev i8 CnyxebHoe nosne nogcucTeMbl penmkawmm
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Mone Tun OnucaHune
replAct i8 CnyxebHoe none nofcucTeMbl pennkaumm
event_id i8 YHUKasbHbIN MAEHTUMKATOP COObLITUSA
sess_id i4 Homep ceccumn
event_type i4 Tvn cobbITuA
message c64 OnucaHune cobbITUSA
server_time t Bpems cobbITus
MpumeyaHus:

¢ B0o3MOXHbIe TVMbl COOLITUIA

event_type=1
message = "session_data_ready"

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

event_type =5
message = "clearing_started"
Hauano knvpuHrosoli ceccum

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

event_type = 36
message = "start_of calendar_date"
Hayano kaneHgapHoro gHs

event_type = 37
message = "settlement_session_started"
Hauaso pacueTHoli ceccum

event_type = 38
message = "settlement_session_finished"
OKOHYaHWe pacyeTHOl ceccum

event_type = 47
message = "settlpricecalc_finished"
PacueTHble LeHbl 3adirKepoBaHbl

4.6. Notok FORTS_BROKER_FEE_REPL - Bpokepckue komuccuu (Type=l)

4.6.1. Cxema paHHbIX
Tabnuupbl:
« broker_fee - Bpokepckasi Komuccus

¢ sys_events - Tabnuua cobbITHi

4.6.1.1. Ta6nuua broker_fee: Bpokepckasa komuccus

Ta6n. 28. Nona ta6nuubl broker_fee

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTembl penkaumm

replRev i8 CnyxebHoe none nogcucTembl penavkauum

replAct i8 CnyxebHoe nose nogcucTeMbl penimkawmm

sess_id i4 Homep ceccun

id_deal i8 Homep caenku

moment t Bpems 3aknioueHns caenku

moment_ns u8 Bpewms 3akntoueruns caenkv (UNIX-Bpemsi B HaHOCeKyHax Mo ctaHaapTy
uTC)

code_buy c7 Kog, nokynatens

code_sell c7 Kop, npogasua

broker_fee_buy d26.2 Bpokepckas komuccus no caeske nokynarens
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Mone Tun OnucaHune
broker_fee_sell d26.2 Bpokepckas Komuccusa no caenke npogasua
id_deal_multileg i8 Homep caenku no ceaske

4.6.1.2. Ta6nuua sys_events: Ta6nuua coobITUIA

Ta6n. 29. NMonsa Ta6bnuubl sys_events

Mone Tun OnucaHve

repliD i8 Cnyxe6bHoe none noAcucTembl penkaumm
replRev i8 CnyxebHoe nosie NoacuUcTeMbl penmkalmm
replAct i8 CnyxebHoe nosne nofAcucTeMbl pennkaumm
event_id i8 YHUKasbHbIN MAEHTUMKATOP COObLITUSA
sess_id i4 Homep ceccumn

event_type i4 Tvn cobbITuA

message c64 OnucaHune cobbITUSA

server_time t Bpewms cobbiTus

MpumeyaHus:

¢ Bo3MOXHble TuMbl COOLITUIA

event_type =1
message = "session_data_ready"

3aKoHYeHa 3arpy3ka AaHHbIX U3 K/IMPUHIOBOI CUCTEMbI B TOPIOBYIO Nepes, Ha4asioM HoBOVi TOProBoii ceccum

event_type =5
message = "clearing_started"
Hauano knvpuHrosoii ceccum

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

event_type = 36
message = "start_of calendar_date"
Hauano kaneHgapHoro gHs

event_type = 37
message = "settlement_session_started"
Hauano pacueTHoli ceccun

event_type = 38
message = "settlement_session_finished"
OKOHuYaHue pacyeTHoOI ceccum

event_type = 47
message = "settlpricecalc_finished"
PacueTHble LieHbl 3adiKCpoBaHbl

4.7. Notok FORTS_BROKER_FEE_PARAMS_REPL - NapameTpbl Ana pacyerta

6pokepckon kKomuccum (Type=l)

4.7.1. Cxema gaHHbIX

Tabnuupl:

» broker_fee_params - MNapameTpbl /151 pacyeTa 6poKepcKoli KoMUccun

¢ sSys_events - Tabnmua co6bITUiA

4.7.1.1. Ta6nuua broker_fee_params: MapameTpbl gNnA pacueta 6poKkepcKov kKomuccum

Ta6n. 30. Monsa ta6nuubl broker_fee_params

Mone Tun OnucaHune
repliD i8 CnyxebHoe none nogcucTemMbl penkaumm
replRev i8 CnyxebHoe none nogcucTembl pennkaumm
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Mone Tun OnucaHune

replAct i8 CnyxebHoe none nofcucTeMbl pennkaumm

sess_id i4 Homep ceccumn

client_code c7 Kog knueHTa (kog 6pokepa)

lower_fee d26.2 MvHUMaIbHO BO3MOXHAas CyMMa 6pOKepPCKOi KOMUCCUM 38 OAUH KOHTPaKT

upper_fee d26.2 MakcuMasibHO BO3MOXHas CymMMa GpOKepCKOi KOMUCCUM 3@ OAMH KOH-
TpakT

multiplier d26.2 MynbsTUNAKaTop K CyMMe BUPXeBOro 1 KITMPUHIOBOro céopa

additive d26.2 MocTosiHHas pobaBka 3a OANH KOHTPaKT

MpumeyaHus:

« lMone client_code moxeT cogepxatb MO0 KoL KNMEHTCKOro pasgena, mbo kog 6pokepckoli compMbl. ECn ykasaH Kog KvMeHTa, T
3aJaHHble napaMeTpbl UCMOb3YOTCA A5 pacyeTa 6poKepCKoli KOMUCCUM MO cAenkam JaHHOro kavneHTa. Ecnv ykasaH kog 6pokepa, To
napameTpbl UCNOJb3YTCA A5 pacyeTa GPoKepCcKoi KoMUCCHUM NO BCEM KneHTam B®.

 lMone sess_id MOXeT NpuMHMMAaTh cnefytolie 3HaYeHNs:
sess_id  Tekywue (geiicTBylowye ceiluac) napameTpbl pacyeTa.

-1 [o6asneHne HOBbIX NapamMeTpoB pacyeTa. [lapameTpbl NPUMEHSIOTCS B CNeAYHOLLEn TOProBoi ceccum.
-2 YnaneHue Tekywmx napaMmeTpoB pacyeta. [MapamMeTpbl yaansoTcs B c/ieaytoLLeil TOproBoii ceccuu.

4.7.1.2. Tabnuua sys_events: Ta6smua coobITUiA

Ta6n. 31. NMona Ta6nuubl sys_events

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTembl penkaumm
replRev i8 CnyxebHoe none nogcucTembl penkaumm
replAct i8 CnyxebHoe nose nofcucTeMbl pennkawmm
event_id i8 YHUKasbHbIN UAEHTUMKATOP COObLITUSA
sess_id i4 Homep ceccun

event_type i4 Tvn cobbITuA

message c64 OnucaHune cobbITUSA

server_time t Bpewms cobbITus

MpumeyaHus:

¢ Bo3MOXHble TVMbl COOLITUIA

event_type=1
message = "session_data_ready"
3akoHuYeHa 3arpyska JaHHbIX U3 KIMPUHIOBOW CUCTEMbI B TOPTrOBYIO Nepes, HayasioM HOBOW TOProBoli ceccum

event_type =5
message = "clearing_started"
Hauano knvpuHrosoii ceccum

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

event_type = 36
message = "start_of_calendar_date"
Hayano kasieHgapHoro gHA

event_type = 37
message = "settlement_session_started"
Hauasno pacueTHoli ceccum

event_type = 38
message = "settlement_session_finished"
OKOHYaHWe pacyeTHol ceccun

event_type = 47
message = "settlpricecalc_finished"
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PacueTHble LeHbI 3atPUKCUPOBaHbI

4.8. Notok FORTS_USERORDERBOOK_REPL - 3asBku nonb3oBartens: Cpes
ctakaHa (Type=R)

B noToke ¢ NepnoguyHoOCTbLIO pas B 2 MVHYThI B Tabnuue orders ny6nnkyeTcs cpes akTMBHbIX 3as1BOK, M 3anuck B Tabnuue info ¢ pesnsmnei
nocnegHeli o6paboTaHHol TpaH3akumm n3 orders_log, HOMEPOM XU3HU NOTOKA M COCTOSHMEM Ny6vKaumm cpesa (none publication_state).
B momeHT ny6nmkaumm cpesa none publication_state npuHumMaeT 3HauveHme 0. MNMocne Toro kak cpes ony6avkoBaH publication_state npuHm-
MaeT 3HadeHue 1. o momeHTa publication_state=1 gaHHble B Tabnuvue orders MOryT 6biTb HEKOHCUCTEHTHBI.

4.8.1. Cxema gaHHbIX
Tabnuupl:
« orders - Tabnnua akTUBHbIX PbHOYEPCHBIX 1 OMLMOHHBIX 3a51BOK
« multileg_orders - Tabnuua aKTMBHbIX 3a51BOK N0 CBA3KaM
« info - IHdhopMauus o cTakaHax
« orders_currentday - Cpe3 akTVBHbIX 3as1BOK N0/Ib30BATENS HA HAYaU10 TEKYLLETO AHA
« multileg_orders_currentday - Cpe3 aKkTUBHbIX 3as1BOK N0/b30BATE/IS MO CBA3KAM Ha Hayaso TeKyLlero AHs
« info_currentday - HhopmaLus o cpese
4.8.1.1. Ta6nuua orders: Tabnumua aKTUBHbIX (PbIOYEPCHBLIX U OMLMOHHBbIX 3aABOK

Ta6n. 32. Monsa Ta6nuubl orders

Mone Tun OnucaHune

repliD i8 CnyxebHoe none NogcucTemMbl penkaumm

replRev i8 CnyxebHoe none nogcucTeMbl penkaumm

replAct i8 CnyxebHoe nose nogcucTeMbl penmkalmm

public_order_id i8 MaeHTUMKaLMOHHbIN HOMep 3asBKu (AN aiicbepros - HOMepP BUAMMOINA
yacTu alicbepra)

sess_id i4 MaeHTndmkaTop TOproBoii ceccum

client_code c7 Kog, knneHTa

moment t Bpems usmeHeHUsi COCTOSIHWS 3as1BKN

moment_ns u8 Bpems nsmeHeHuss coctosiHus 3asaBku (UNIX-BpemMs B HaHOCEKyHAax Mo
ctaHgapty UTC)

xstatus i8 PacLumpeHrHbIl cTaTyc 3asBKu

xstatus2 i8 PaclinpeHne gns ctatycos 3asiBOK (B LOMOSIHEHUE K MOS0 Xstatus)

public_action i1 [LeiictBune ¢ 3asBKoii (ans alicbepros - AelicTBUE C BUAMMOI YacTbto aiic-
6epra)

isin_id i4 YHUKasbHbIN YACOBOW UAEHTUMNKATOP NHCTPYMEHTA

dir i1 Hanpaenexve

price d16.5 Llena

public_amount i8 KonnuyecTBo KOHTpPaKTOB B onepauun (415 aiicbepros - 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)

comment c20 KommeHTapwuii Tpeligepa

ext_id i4 BHeLwHWin Homep

login_from c20 NorvH nonb3oBaTtensi, NOCTaBUBLUEro 3asBKy

broker_to c7 Kop, SPECTRA chupMbl-agpecarta BHECUCTEMHO 3asiBKu

broker_to_rts c7 Kog, PTC dhmpmbl-agpecata BHECUCTEMHOI 3a5BKU

date_exp t [ata ncteueHus 3anBku

id_ord1 i8 Homep nepBsoii 3asBkn

broker_from_rts c7 Kog PTC dmpMbl - Bnagenbla 3asaBku

aspref i4 MpeHTndomkaTop nonb3osartens. Ans 3asBok, NogaHHbIX 0T SMA-noruHa -

naeHtudukarop MASTER-norvHa.
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Mone Tun OnucaHune

private_order_id i8 NaeHTUhMKaLMOHHbLIA HoMep 3asBKu (815 aiic6eproB — naeHTUgUKaLm-
OHHbIli HOMep Bceil alicbepr-3asaBKi)

private_amount i8 KonnuectBo KOHTPaKTOB B onepauum (a1a alicbeproB — KONMYECTBO KOH-
TPaKTOB B onepaumn co Bceli alicbepr-3asiBKoif)

private_amount_rest i8 OcrTaBlLueecs KOIMYeCcTBO KOHTPAKTOB B 3asBke (15 aiic6epros - ocTas-
LLIeecs KoNM4YecTBO KOHTPaKTOB BO BCell aiicbepr-3asBke)

variance_amount i8 AMNNTyga OTK/IOHEHWS (B KOHTPaKTax) CayvyainHoin HagoaBku K BCM/IbIBa-
OLLEN YacTm alicbepr-3asBku

disclose_const_amount i8 KonnmuectBo eanHUL, MHCTPYMEHTa B MOCTOSHHOW COCTaB/AOLLEN BCMbl-
BatoLLein yactu aicbepr-3asBku

private_action i1 [LeiictBune c 3asBKoiA (AN aiicbeproB — feiicTBME B OTHOLLEHUN BCEA aiic-
6epr-3asBku)

private_init_moment t Bpems nosiBneHns 3assku (815 aincbepros - BpeMs NosSABMEHNSA BCel aiic-
6epr-3asBku)

private_init_amount i8 HauanbHoe Ko/IM4yecTBO KOHTPaKTOB B 3asiBKe (4/151 aiicb6eproB - HayaibHoe
KO/IMYECTBO KOHTPAKTOB BO BCEW aiicbepr-3asiBke)

reason i4 Mpu3Hak (NpuyrHa) 3asBKKW, BbICTABNEHHON N5 3aKMIOYEHNS CAEMNKN ype-
rynnpoBaHus 06s3aTeNnbeTB.

match_ref c10 TekcT-cBA3Ka 4719 0fHO3HAYHOrO COMOCTaBNEHNS ABYX BCTPEUHbIX aapec-
HbIX 3a51BOK

public_init_moment t Bpemsi nosiBneHns 3asaBku (4518 alicbepros - BpeMs NOSIBIEHUS BUAMMOA
yacTu aiicbepra)

public_init_amount i8 HauanbHoe Ko/IM4yecTBO KOHTPaKTOB B 3asiBKe (4/151 aiicb6eproB - HayaibHoe
KO/IMYECTBO KOHTPAKTOB B BUAMMOIA YacTu alicbepra)

compliance_id cl Cnocob BBOAa 3a5BKM

MpumeyaHus:

Mone xstatus npeacTassieT co6oi 6UTOBYIO MACKy, NEpedYeHb BO3MOXHbIX 3HAYEHWIA Nons npueegeH B pasaene MpusHaku, BoiCTaBs-

eMble Y 3adBOK 1 CAenokK.

Mone dir MOXeT NpuMHUMaTL cneaytoLime 3Ha4YeHns:

1 Buy
2 Sell

Mone public_action MOXeT NpUHMMAaTbL CNeayroLLme 3HaYeHUs:

0 3asBka yganeHa

1 3anBka gobasneHa

2 3asBKa cBefieHa B cAefky

Mone private_action (action) MOXeT NpMHMMAaTL CNeayoLive 3HaUeHUs:

0 3asBka yganeHa

1 3asnBka gobasneHa

2 3asBka cBefeHa B cAenky

3 3asiBka f06aBneHa B pesysbrate NosiB/IEHNs1 HOBOV BUAMMOI YyacTu aiicbepra

[one reason MOXET NPUHUMATL CriefyloLine 3Ha4YeHNs:

0 O6bl4yHas 3asBKa

4 BanaHcupytowe CpoYHble KOHTPaKTbl, 3aK/04eHHbIe ¢ Jo06POCOBECTHLIM YHaCTHUKOM KMpUHra 6e3 nogaym 3asiBok

6 3akpbiBatoLiye CpoyHble KOHTPaKTbl, 3aK/Il04EHHbIE B paMKax npoLeaypbl kpocc-aedonTta

7 3akpbiBatoLiyie CpoyHble KOHTPaKTbl, 3aK/0YEHHbIE B CBA3M C HEVCTIONHEHMEM MapxXuHanbHoro TpeboBaHus

8 3akpbiBarowme CpoyHble KOHTPaKTbl, 3aK/l0UeHHblE B CBA3W C HeucnosiHeHnem O6si3aTesibcTBa N0 MNOCTaBKe MO NMOCTABOYHLIM

CpouHbIM KOHTpaKTam Ha AparoleHHble MeTasslbl

100 WHoe
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* Mone compliance_id MOXeT NpuHMMAaTh Cneaylolime 3Ha4YeHus:

> 1 un

D

Ta6n. 33. NMonsa ta6nuubl multileg_orders

(npo6en unu nyctas cTpoka)

He 3anonHeHo/He 3agaHo

PyuHoii BBOA,

B pe3ynbrate cpabarbiBaHWsl YC/I0BHOIO Nopy4YeHus (CTon-s1occ)
B pe3ynbrate paboTbl aniroputma-pobota

B pe3ynbrate anroputma aBToc/iefoBaHns

3akpbiTve No3nLumM B pesysnsrare He ucnosHeHHoro MarginCall

4.8.1.2. Ta6nuua multileg_orders: Ta6nuua akTUBHbIX 3as1BOK MO CBA3KaM

Mone Tun OnucaHune

repllD i8 Cnyxe6bHoe none noAcucTeMbl penkaumm

replRev i8 CnyxebHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe none nofcucTeMbl pennkaumm

public_order_id i8 M aeHTUMKaLMOHHbIA HOMep 3asiBKu (AN aiicbepros - HOMep BUAMMOLA
yacTu alicbepra)

sess_id i4 MaeHTudomkaTop TOproBoii ceccum

client_code c7 Kog knneHTa

moment t Bpems nsmeHeHuss CoOCTOSHMSA 3anBKn

moment_ns u8 Bpems nsmeHeHuss coctosiHus 3asaBku (UNIX-BpeMsi B HAHOCEKyHAaX Mno
ctaHgapty UTC)

xstatus i8 PacLumpeHHbIl cTaTyc 3asBKu

xstatus2 i8 PaclumpeHnve gns ctatycos 3asiBOK (B AOMO/IHEHME K MO0 Xstatus)

public_action i1 [LeiicTBune ¢ 3asBKoii (ans alicbepros - AeliCTBUE C BUAMMON YacTbto aic-
6epra)

isin_id i4 M aeHTudrKaTop MHCTPYMEHTa-CBA3KM

dir i1 HanpasneHne

price d16.5 LleHa. lMosne He ucnosib3yemcs.

public_amount i8 KonnuecTBo KOHTPAKTOB B onepauuu (415 ailc6eproB - KOIMYECTBO KOH-
TPaKToOB B OMnepauuy nNo BUAMMOI YacTu aiicbepra)

public_amount_rest i8 OcTaBLUeecs KOJIMYECTBO KOHTPAKTOB B 3asiBKe (4719 aiicbepros - ocTaB-
LLIieecs KoNM4yecTBO KOHTPaKTOB B BUAMMOI YacTu aiicbepra)

comment c20 KommeHTapwuii Tpeligepa

ext_id i4 BHeLuHWin Homep

login_from c20 JlorvH nonb3oBarens, NoCTaBMBLLETO 3aABKY

broker_to c7 Kop, SPECTRA chupMbl-agpecarta BHECUCTEMHOI 3asiBKu

broker_to_rts c7 Kop, PTC dhmpmbl-afpecata BHECUCTEMHOL 3aBKU

date_exp t [Jlarta ncteyeHns 3asBKu

id_ord1 i8 Homep nepBoli 3asBku

broker_from_rts c7 Kog PTC chmpMbl - Bnagenbla 3asaBku

aspref i4 MaeHTudmkatop nonb3osarens. Ans 3asBokK, nogaHHbIX 0T SMA-forvHa -
naeHTndunkarop MASTER-normHa.

private_order_id i8 MaeHTndmKauMoHHbIN HOMep 3asBku (4719 aiicbeproB — naeHTudmKaum-
OHHbI HOMEep Bceil aiicbepr-3asBKu)

private_amount i8 KonnyecTBo KOHTPAKTOB B onepauum (4715 alicbeproB — KO/IMYECTBO KOH-
TPaKTOB B onepaumn co Bceli alicbepr-3asiBKoiA)

private_amount_rest i8 OcrTaBlLUeecs KOMYeCcTBO KOHTPAKTOB B 3asBke (415 aiic6epros - ocTas-
LLleecs KoNM4YecTBO KOHTPaKTOB BO BCeli aiicbepr-3asBke)

variance_amount i8 AMNAMTY[a OTK/IOHEHUS (B KOHTpakKTax) ciy4aiiHol HaabaBku K BCM/ibiBa-
loLLel YacTu aiicbepr-3asBkm

disclose_const_amount i8 Konnuyectso efnHUL, MHCTPYMEHTA B MOCTOSHHOW COCTaBASAIOLLENA BCM/IbI-

BatoLLiei yacTy aricbepr-3asBku
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Mone Tun OnucaHune

private_action i1 [elicTBre c 3aaBKOVi (419 aiicbeproB — AeicTBMe B OTHOLLEHWW BCeli aiic-
6epr-3asBkm)

private_init_moment t Bpemsi nosiBneHus 3aaBku (415 aiicbepros - BpeMsi NOSIB/IEHUSI BCE aiic-
6epr-3asBku)

private_init_amount i8 HavasnbHoe KoNM4ecTBO KOHTPAKTOB B 3asiBKe (/19 aiicbepros - HavasibHoe
KONM4YecTBO KOHTPaKTOB BO BCell aiicbepr-3asBke)

reason i4 Mpu3sHak (MpuynHa) 3asiBKK1, BbICTAB/IEHHOW 4718 3aK/II0UYEHNSI CAENKN ype-
ryMpoBaHus 06a3artenbCTB.

match_ref c10 TekcT-cBA3Ka [/19 OAHO3HAYHOr0 COMOCTaB/EHNS ABYX BCTPEYHbIX afpec-
HbIX 3a5BOK

public_init_moment t Bpewmsi nosiBneHns 3asaBku (4718 alicbepros - BpEMS NOSIB/IEHUS] BUAMMOA
yacTu alicbepra)

public_init_amount i8 HavasnbHOoe KoNM4ecTBO KOHTPAKTOB B 3asiBKe (/19 aiicbepros - HaYasibHoe
KO/IMYeCTBO KOHTPAKTOB B BUAVMMOI YacTu aiicbepra)

compliance_id cl Cnocob BBOAA 3as1BKM

rate_price d16.5 CTaBka 3asBku. [1osie He ucnosibL3yemcs.

swap_price d16.5 CBon-LieHa 3asBku

MpumeyaHus:

« [lone xstatus npeacrasnsaer coboii 6VITOByI-O Macky, nepevyeHb BO3MOXXHbIX 3HaueHuii nons npuseaeH B pasgene MNpusHaku, BbICTaBsA-
€Mble Yy 3a5BOK 1 CAEN0K.

 [Mone dir MOXET NPUHUMATL CReayoLLve 3HaUYeHUS:
1 Buy
2 Sell
* Mone public_action MOXeT NpuHUMaTh cneaytoLine 3HavYeHus
0 3asBka ygasieHa
1 3anBka gobasneHa
2 3asBKa cBefeHa B cAenky
« [Mone private_action (action) MOXeT NpYHUMATL CreayloLme 3HaYeHNS:
0 3asBka yganeHa
1 3anBka gobasneHa
2 3asBka cBefeHa B caenky
3 3asBka gobaBneHa B pesynbrare NOSABNEHWSA HOBOW BUAMMOI YacTu aiicbepra
* [losne reason MOXET NPUHUMATL C/efyoLLne 3HaUYEHNS:
0 O6bl4Hasn 3asBKa
4 BanaHcupytowme CpoyHble KOHTPaKTbI, 3ak/4YeHHble ¢ Jo6pOCOBECTHbIM YYACTHUKOM KIMPUHra 6e3 nogayun 3asBoK
6 3akpbiBatoLwme CpoyHble KOHTPaKTbl, 3aK/IYEHHbIE B pamMKax npoueaypbl Kpocc-gedonTta
7 3akpbiBatolme CpoyHble KOHTPaKTbI, 3aKM0YEHHbIE B CBA3W C HEUCMONHEHNEM MapxuHanbHOro TpeboBaHus

8 3aKprBal0LLWIe CpOl—IHbIe KOHTPaKTbl, 3aK/1lO4EHHbIE B CBA3W C HEUCTNO/THEHNEM Ob6s3aTenbCTBa N0 MOCTaBKe MO MOCTABOYHbIM
CpOLIHbIM KOHTpaKTaM Ha gparoueHHblie MeTasl/ibl

100 WHoe
¢ Mone compliance_id MOXeT NpMHUMaTh Cneaytolime 3Ha4YeHus:

(npoben nnu nyctas cTpoka) He 3anonHeHo/He 3agaHo
M PyuHoii BBOA,
B pe3ynbraTe cpabarbiBaHWs YCIOBHOMO MOPYYeHKs (CTON-10cC)

R B pesynbrate paboTthbl anroputma-poborta
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A B pesynbrate anroputma aBToc/iefjoBaHns
D 3akpbITrie No3uumun B pesynbsrare He ucnosnHeHHoro MarginCall
4.8.1.3. Ta6nuua info: UHopmayma o ctakaHax

Ta6n. 34. Nona ta6nuybl info

Mone Tun OnucaHue

repliD i8 CnyxebHoe nose nofcucTeMbl pensinkasmm

replRev i8 Cnyxe6Hoe none noAcucTeMbl penkaumm

replAct i8 CnyxebHoe nose nogcucTembl penkaumm

infolD i8 YHVKa/TbHbIN KoY

moment t Bpewms hopmypoBaHusa cpesa

publication_state i1 CocTosiHue nybnvkauum cpesa

trades_rev i8 MocnepHsas obpaboTaHHasA peBM3Ns Ha MOMEHT hOPMUPOBaHUS cpesa
trades_lifenum i8 Homep Xu13Hn notoka

Mpumeyanus:

« [None publication_state MOXeT NpUHUMAaTL CneayoLye 3HauYeHUs:
0 in progress (faHHble He roToBbl)
1 done
4.8.1.4. Ta6nuua orders_currentday: Cpes akTUBHbIX 3asiBOK NO/Ib30BaTeNIf Ha Hayaslo TeKyLero AHsA

Ta6n. 35. Monsa Ta6nuubl orders_currentday

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nofcucTeMbl pennkaumm

replRev i8 CnyxebHoe nosne nogcucTeMbl penmkawmm

replAct i8 Cnyxe6bHoe none noAcucTeMbl penkaumm

public_order_id i8 M aeHTUdKaLMOHHbIA HOMepP 3asiBKU (418 aiicGepros - HOMeEp BUAUMON
yacTtu alicbepra)

sess_id i4 MaeHTudmkaTop TOproeoii ceccum

client_code c7 Ko knneHTa

moment t Bpemsi nsmeHeHUsi COCTOSIHMSA 3as1BKN

moment_ns u8 Bpems nsmeHeHusi coctosiHus 3asBku (UNIX-Bpemsi B HAHOCEKyHAaX Mo
cTaHgapty UTC)

xstatus i8 PacLumpeHHbIli cTaTyc 3asBku

xstatus2 i8 PaclumnpeHune gns ctatycoB 3asBoK (B 4ONO/IHEHME K MO0 Xstatus)

public_action i1 [LeictBue ¢ 3anBKoii (aNs alicbepros - AelicTBUE C BUAVMOW YacTbio aiic-
6epra)

isin_id i4 YHUKaU/TbHbI/ YAC/TOBOI NAEHTUMKATOP MHCTPYMEHTa

dir i1 Hanpasnexue

price d16.5 LleHa

public_amount i8 KonuuyectBo KOHTpakToB B onepauuu (4715 aiicbepros - KONMYECTBO KOH-
TPakToB B onepaumun no BUANMOIA YacTu alicbepra)

public_amount_rest i8 OcTaBLUeecs KO/IM4yecTBO KOHTPAKTOB B 3asiBKe (419 aiicGepros - OCTaB-
LUeecst KOJIMYeCTBO KOHTPAKTOB B BUAMMOW YacTu alicbepra)

comment c20 KommeHTapwuii Tpeligepa

ext_id i4 BHeLUHWiA Homep

login_from c20 NorvH nonb3oBatens, NOCTaBMBLLETO 3as1BKY

broker_to c7 Kog SPECTRA cupmbl-agpecaTa BHECUCTEMHOI 3asBKU

broker_to_rts c7 Kog, PTC dhmpmbl-apecata BHECUCTEMHOI 3a51BKU

date_exp t [aTta ncreueHus 3asiBku

id_ord1 i8 Homep nepBsoii 3aaBkn
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Mone Tun OnucaHune

broker_from_rts c7 Kog, PTC dompwmbl - Bnagensua 3ansku

aspref i4 MpaeHTudmkatop nonb3osatens. [ns 3asBok, NofaHHbIX 0T SMA-noruHa -
naeHTndunkatop MASTER-normHa.

private_order_id i8 MaeHTndmMKaLMOHHBIN HOMep 3asBKu (4718 aiicbeproB — naeHTudmKauy-
OHHbI1 HOMep Bceil aiicbepr-3asBKu)

private_amount i8 KonmuecTBO KOHTPaKTOB B onepauumn (415 aiicbeproB — KOMMUYECTBO KOH-
TPaKTOB B OMepaLymmn co Bceit ancbepr-3asiBKoi)

private_amount_rest i8 OcTaBLIeecst KOJIMYECTBO KOHTPAKTOB B 3asiBKe (4719 aiicbeproB - ocTas-
LLIieecs KONM4YecTBO KOHTPaKTOB BO BCeli aiicbepr-3asBke)

variance_amount i8 AMNAMTYfa OTK/IOHEHUS (B KOHTpaKTax) ciyyaiiHoli HaabaBku K BCM/ibiBa-
toLLelt YacTu aiicbepr-3asBkm

disclose_const_amount i8 Konnuectso eAnHUL, MHCTPYMEHTa B MOCTOAHHOW COCTaBMAOLWENR BCMbl-
BatoLLlell YacTu alicbepr-3asBKku

private_action i1 [LelicTBue ¢ 3asBKOI1 (o115 aiicbeproB — AelicTBME B OTHOLLEHUN BCeli aiic-
6epr-3asBku)

private_init_moment t Bpems nosiBneHns 3asBku (815 aiic6epros - BpeMs NOSBNEHNSA BCeld alic-
6epr-3asBku)

private_init_amount i8 HauasibHoe KONM4ecTBO KOHTPAKTOB B 3asiBKe (/1 aiicbepros - HavaslbHoe
KO/IMYeCTBO KOHTPAKTOB BO BCeli alicbepr-3asBke)

reason i4 Mpu3Hak (NpuyrHa) 3asBKK, BbICTABNEHHON 15 3aK/NIOYEHNUSA CAEMNKN ype-
rynnpoBaHus 06a3artenbCTB.

match_ref clo TekcT-cBA3Ka 419 OAHO3HAYHOro CONOCTaBNeHNs ABYX BCTPEUHbIX aapec-
HbIX 3a51BOK

public_init_moment t Bpems nosiBnexns 3asBku (4ns aicbepros - Bpemsi NOsIBNIEHNS BUAVMOL
yacTu aiicbepra)

public_init_amount i8 HayanbHoe KoNM4ecTBO KOHTPAKTOB B 3asiBKe (/1 aiicbepros - HayaslbHoe
KO/IMYeCTBO KOHTPAKTOB B BUAMMOI YacTu aiicbepra)

compliance_id cl Cnoco6 BBOAa 3as1BKM

MpumeyaHus:

« [lone xstatus npeacrasnsaer coboii 6VITOByI-O Macky, nepevyeHb BO3MOXXHbIX 3HaueHuii nons npuseaeH B pasgene NpusHaku, BoICTaBsA-
€Mble Yy 3asBOK 1 CAENOK.

* [Mone dir MOXeT NpYHNMATL Criefylowme 3HaYeHns:
1 Buy
2 Sell
« [one public_action MoxeT NnpuHUMaTh criefylolme 3Ha4YeHns:
0 3asBka ypasieHa
1 3asska fobasneHa
2 3asBKa cBefeHa B caenky
« [one private_action (action) MoXeT NpUHUMAaTh Criefyloline 3Ha4YeHNs:
0 3asBka yfasieHa
1 3anBka gobasneHa
2 3asBKa cBefeHa B caenky
3 3afBka fob6aBneHa B pesynbrate NosiBMIEHNs HOBOV BUAVMMON YyacTu aiicbepra

« [lone reason MOXeT NPUHUMATL CeLYHLLIME 3HAUYEHNS:

0 O6bluHan 3aaBKa

4 BanaHcupytoLe CpoYHble KOHTPaKTbl, 3aK/0YeHHbIE ¢ JJ06POCOBECTHLIM YHaCTHUKOM KMpUHra 6e3 nogaum 3asiBok
6 3akpbiBatoLiye CpoyHble KOHTPaKTbl, 3aK/Tl04EHHbIE B paMKax npoLeaypbl kpocc-gedonTta

7 3akpbiBaroLme CpoyHble KOHTPaKTbl, 3aK/THYEHHbIE B CBSI3N C HEUCTONHEHNEM MapXuHasibHOro TpeboBaHus
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8 3akpbiBatole CpoyHble KOHTPaKTbl, 3aK/0YEHHbIE B CBA3U C HEUCMONHEHNEM O6s3aTensCcTBa N0 NOCTaBke N0 NOCTaBOYHLIM
CpOYHbIM KOHTpaKTam Ha AparoLeHHble MeTas bl

100 WHoe

¢ Mone compliance_id MOXeT NpuHUMaTh Cneaytolime 3Ha4YeHus:

M

S

R

A

D

(npo6en wnu nyctas cTpoka)

He 3anonHeHo/He 3agaHo

PyuHoii BBOA,

B pesynbrate cpabarbiBaHWsi yC/IOBHOMO Nopy4yeHus (cTon-aocc)
B pesynbrate paboTtbl anroputma-poborta

B pesynbrate anroputma aBToc/ie0BaHNsA

3akpbITUe No3ULMKN B pe3y/bTaTe He ucnosiHeHHoro MarginCall

4.8.1.5. Ta6nuua multileg_orders_currentday: Cpe3s akTUBHbIX 3asiBOK NO/Ib30BaTe/1S1 MO CBAAI3KaM Ha Havaslo Te-
KyLLero AHsA

Ta6n. 36. Mona ta6nuubl multileg_orders_currentday

Mone Tun OnucaHune

repllD i8 CnyxebHoe nosne noacucTeMbl penmkalmm

replRev i8 CnyxebHoe none noAcucTeMbl pennkaumm

replAct i8 CnyxebHoe none nogcucTemMbl penkaumm

public_order_id i8 MaeHTudmKauMoHHbIN HOMep 3asBku (418 aincbepros - HOMepP BUAMMOINA
yacTtu alicbepra)

sess_id i4 MaeHTudmkaTop TOproBoii ceccum

client_code c7 Kof 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 3asiBOK (B AOMO/IHEHME K Moo Xstatus)

public_action i1 [eictBume c 3anBKoin (aN5 alicbepros - AeliCTBUE C BUAVMOW YacTbio aiic-
6epra)

isin_id i4 MaeHTndmKaTop MHCTPYMEHTA-CBA3KM

dir i1 HanpasneHne

price d16.5 LleHa. Mosne He ucnosb3yemcs.

public_amount i8 KonnuyectBo KOHTpakToB B onepauuu (4715 aiicbepros - KONMYECTBO KOH-
TPakToB B onepaumun no BUAMMOIA YacTu alicbepra)

public_amount_rest i8 OcTaBLUeecs KO/IMYeCTBO KOHTPAKTOB B 3asiBke (4719 aiicbepros - ocTas-
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-agpecarta BHECUCTEMHON 3asBKU

broker_to_rts c7 Kog, PTC dhmpmbl-aipecata BHECUCTEMHOl 3a51BKU

date_exp t [Jata ncteyeHns 3asBkn

id_ord1 i8 Homep nepBsoii 3asBkn

broker_from_rts c7 Kog, PTC dompmbl - Bnagensua 3asasku

aspref i4 MpaeHTudmkatop nonb3osarens. [ns 3asBokK, NogaHHbIX 0T SMA-noruHa -
naeHTngukatop MASTER-normHa.

private_order_id i8 MaeHTUdMKaLMOHHbIA HOMep 3asBKu (4718 aiicbeproB — naeHTucmKaum-
OHHbI1 HOMEep Bceil aiicbepr-3asBKu)

private_amount i8 KonnuyectBo KOHTPaKTOB B onepaumu (4718 alicbeproB — KOIMYECTBO KOH-

TPaKTOB B onepaumn co Bceli alicbepr-3asiBKoiA)
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Mone Tun OnucaHune

private_amount_rest i8 OcTaBLIeecst KOJIMYECTBO KOHTPAKTOB B 3asiBke (4719 aiicbeproB - ocTas-
LLIieecs KONM4YecTBO KOHTPaKTOB BO BCeli aiicbepr-3asBke)

variance_amount i8 AMNAMTYfA OTK/IOHEHUS (B KOHTpaKTax) ciy4yaiiHoli HaabaBku K BCM/ibiBa-
toLLelt YacTu aiicbepr-3asBkm

disclose_const_amount i8 Konnuectso eAnHUL, MHCTPYMEHTA B MOCTOAHHOV COCTaBMAOLWENR BChlbl-
BatoLLlell yacTu alicbepr-3asBku

private_action i1 [LelicTBue ¢ 3asBKOI1 (o115 aiicbeproB — AelicTBME B OTHOLLEHUN BCeli aiic-
6epr-3asBku)

private_init_moment t Bpems nosiBneHns 3asBku (815 aiic6epros - BpeMs NOSBNEHNSA BCeld alic-
6epr-3asBku)

private_init_amount i8 HayasibHoe KONM4ecTBO KOHTPAKTOB B 3asiBKe (/1 aiicbepros - HayaslbHoe
KO/IMYEeCTBO KOHTPAKTOB BO BCeli alicbepr-3asBke)

reason i4 Mpu3Hak (NpuyrHa) 3asBKKW, BbICTABNEHHON 151 3aKNOUEHNUSA CAEMNKN ype-
rynnpoBaHus 06a3artenbCTB.

match_ref clo TekcT-cBA3Ka 419 OAHO3HAYHOro CONOCTaBNeHNs ABYX BCTPEUHbIX aapec-
HbIX 3a51BOK

public_init_moment t Bpems nosiBneHns 3asBku (4ns aicbepros - Bpemsi NOsIBNIEHNS BUAUMOLA
yacTu aiicbepra)

public_init_amount i8 HauanbHoe KoNM4ecTBO KOHTPAKTOB B 3asiBKe (/1 aiicbepros - HayaslbHoe
KO/IMYEeCTBO KOHTPAKTOB B BUAMMOI YacTu aiicbepra)

compliance_id cl Cnoco6 BBOAaA 3as1BKM

rate_price d16.5 CTaBka 3asBku. [1osie He ucnosib3yemcs.

swap_price d16.5 CBoOn-LeHa 3asBk1

MpumeyaHus:

Mone xstatus NpefcTaBnsieT co6oii 6UTOBYIO Macky, NepeyeHb BO3MOXHbIX 3HAYEHWI Nons npueefeH B pasaene MpusHaku, BbICTaBNS-

€Mble Y 3adBOK N CAENOoK.

Mone dir MOXeT NpuHMMaTh cnepytoLime 3Ha4YeHns:

1 Buy

2 Sell

Mone public_action MoXeT npyHUMAaTL criegytolwme 3HaYeHns

0 3asBka yganeHa

1 3anBka gobasneHa

2 3asBKa cBefeHa B cAenky

Mone private_action (action) MOXeT NpMHMMATL CNeayoLive 3HaUEeHUS:

0 3asBka ygasieHa

1 3anBka gobasneHa

2 3asiBKa cBefieHa B CAENKY

3 3asBka gobasnieHa B pesy/nbrare NosiBfIeHUs HOBOW BUAMMOI YacTu alicbepra

[None reason MOXeT NPUHUMATL CrieayloLine 3Ha4YeHNs:

0 O6bl4Has 3asBKa

4 BanaHcupytoLe CpoyHble KOHTPaKTbl, 3aK/I04EHHbIE € JJo06POCOBECTHLIM YHaCTHUKOM KMpUHTa 6e3 nogaym 3asiBok

6 3akpbiBatoLme CpoyHble KOHTPaKTbl, 3aK/I0YEHHbIE B pamMkax npoueaypbl Kpocc-gedonta

7 3akpbiBatoLme CpoyHble KOHTPaKTbl, 3aK/IHYEHHbIE B CBSA3U C HEUCMONHEHNEM MapXuHasibHOro TpeboBaHus

8 3akpbiBatoLye CpoyHble KOHTPaKTbl, 3aK/Il0UEHHbIE B CBS3W C HeucnosHeHnem O6sa3aTenbcTBa No NocTaBke Mo MOCTaBOYHbIM

CpoYHbIM KOHTpaKTam Ha AparoleHHble MeTasslbl

100 WHoe

¢ Mone compliance_id MOXeT NpMHUMaTh Cneaytolime 3Ha4YeHus:
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" " (npoben nnu nyctas CTPoKa) He 3anonHeHo/He 3agaHo

M PyuHoi1 BBOA,

S B pesynbrate cpabatbiBaHWs YCNIOBHOTO NopyyeHust (CTon-nocc)
R B pesynbrate paboTthbl anroputma-poborta

A B pesynbrare anroputma asTocnefosaHns

D 3akpbITrie No3uLmMKn B pesysstare He ncnonHeHHoro MarginCall

4.8.1.6. Ta6nuua info_currentday: UHcpopmauus o cpese

Ta6n. 37. NMonsa Ta6nuuebl info_currentday

Mone Twvn OnucaHvne

repliD i8 CnyxebHoe nose nogcuUcTeMbl penmkalmm
replRev i8 CnyxebHoe nose nofcucTembl pennkawmm
replAct i8 CnyxebHoe nosne nogcucTeMsl penmkawmm
publication_state i1 CocTosiHue nybnvkauum cpesa

trades_rev i8 PeBmxeH cobbiTus start_of_calendar_date
trades_lifenum i8 Homep Xu13Hu notoka

server_time t [Jata-BpemMs hopmMypoBaHNs cpesa 3asBokK
MpumeyaHus:

« [None publication_state MOXeT NpMHUMAaTL CneayoLye 3HauYeHus:
0 in progress (4aHHbIe He rOTOBbI)

1 done

4.9. Notok FORTS_ORDBOOK_REPL - Cpe3 cTakaHa. AHOHUMHbIN (Type=R)

B noToke ¢ nepmoanyHOCTbIO pa3 B 2 MUHYTLI B Tabnuue orders ny6nvkyeTca cpes akTMBHBIX 3as1BOK, 1 3anuch B Tabnuue info ¢ peBnsveii
nocnefHel o6paboraHHoli TpaH3akuuy 13 orders_log, HOMEPOM XM3HU NOTOKA M COCTosiHMEM My6nmKaumm cpesa (none publication_state).
B MomeHT ny6nvkauum cpesa none publication_state npuHumaeT 3HaveHue 0. MNMocne Toro kak cpes ony6nvkoBaH publication_state npuHu-
maeT 3HadyeHve 1. lo momeHTa publication_state=1 gaHHble B Tabnuue orders MoryT 6bITb HEKOHCUCTEHTHBI.

4.9.1. Cxema AaHHbIX
Tabnmupl:
« orders - Tabnmua akTMBHbIX aHOHUMHBIX 3a5IBOK
« multileg_orders - Tabnuua akTMBHbIX aHOHUMHbIX 3a5BOK MO CBA3KaM
« info - IHdhopMauus o cTakaHax
« orders_currentday - Cpe3 akTWBHbIX 3asBOK Ha Ha4ao TEKYLLETO AHS
» multileg_orders_currentday - Cpe3 akTUBHbIX 3a51BOK M0 CBA3KaM Ha Hauyaso TeKyLlero aHs
« info_currentday - NiHdhopmauus o cpese
4.9.1.1. Ta6nuua orders: Tabnumua akTUBHbIX aHOHUMHbIX 3asBOK

Ta6n. 38. Mona ta6nuubl orders

Mone Tun OnucaHvne

repliD i8 CnyxebHoe nose nogcucTeMbl pensmkawmm

replRev i8 Cnyxe6bHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe none nogcucTembl penkaumm

public_order_id i8 NaeHTUMKaLMOHHbIA HoMep 3asiBKK (4151 aiicbeproB - HOMep BUAMMOL
yacTu aiicbepra)

sess_id i4 MaeHTudomkaTop TOproBoii ceccum

moment t Bpems nsmeHeHusi COCTOSIHWS 3as1BKN

moment_ns u8 Bpemsi usmeHeHusi coctosiHnsa 3asaekn (UNIX-BpeMs B HaHOCEKyHAax no

cTaHgapty UTC)
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Mone Tun OnucaHune

xstatus i8 PacLumpeHHbIli cTaTyc 3asBku

xstatus2 i8 Paclumpenve gns ctatycos 3asiBOK (B AOMO/IHEHME K MO0 Xstatus)

public_action i1 [LeictBue ¢ 3anBKoii (aNs alicbepros - AelicTBUE C BUAMMOW YacTbio aiic-
6epra)

isin_id i4 YHUKaJ/TbHbI YAC/TOBOI NAEHTUMKATOP MHCTPYMEHTA

dir i1 Hanpasnexune

price d16.5 Llena

public_amount i8 KonuuyecTBo KOHTpakToB B onepauuu (475 aiicbepros - KONMYECTBO KOH-
TPakToB B onepaumun No BUAMMOIA YacTu alicbepra)

public_amount_rest i8 OcTaBLUeecs KO/M4yecTBO KOHTPAKTOB B 3asiBKe (4711 aiicGepros - OCTaB-
Lueecst KOJIMYeCcTBO KOHTPAKTOB B BUAMMOW YacTu alicbepra)

public_init_moment t Bpems nosiBneHns 3asBku (4ns aicbepros - Bpemsi NOsIBNIEHNS BUAUMOL
yacTu aiicbepra)

public_init_amount i8 HauasibHoe KONM4ecTBO KOHTPAKTOB B 3asiBKe (/1 aiicbepros - HayaslbHoe
KO/IMYEeCTBO KOHTPAKTOB B BUAMMOI YacTu aiicbepra)

MpumeyaHus:

« lMone xstatus npeacTaenser co60oii GUTOBYIO Macky, NepeyeHb BO3MOXHbIX 3HAUEHWiA NoMs NpuBeAeH B pasaene Mpu3Haku, BbICTaBNs-

eMble y 3a51BOK U CAENOK.

* Mone dir MOXeT NPUHUMATL CreaytoLme 3HaYeHNs:
1 Buy
2 Sell

« [Mone public_action MoXeT npyHUMaTL criegyowme 3HaYeHns
1 3anBka gobasneHa
2 3asBKa cBefieHa B cAefky

4.9.1.2. Ta6nuua multileg_orders: Ta6nuua akTUBHbIX aHOHMMHbIX 3aABOK NO CBA3KaM

Ta6n. 39. Mona Taénuubl multileg_orders

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTembl penkaumm

replRev i8 CnyxebHoe none nogcucTeMbl pennkaumm

replAct i8 CnyxebHoe nose nofcucTeMbl pensinkawmm

public_order_id i8 M aeHTUMKaLMOHHBIA HOMep 3asBKu (AN aiicbepros - HOMep BUAMMOLNA
yacTu alicbepra)

sess_id i4 MaeHTndomkaTop TOproBoii ceccum

moment t Bpemsi nsmeHeHusi COCTOSHMSA 3asBKn

moment_ns u8 Bpems usmeHeHusi coctosiHua 3asaskn (UNIX-BpeMs B HaHOCeKyHAax no
ctaHgapty UTC)

xstatus i8 PacLumpeHHbIl cTaTyc 3as8BKu

xstatus2 i8 PaclumpeHnve gns ctatycos 3asiBOK (B AOMO/IHEHME K MO0 Xstatus)

public_action i1 [JelictBue c 3aaBKoli (4N aiicbepros - AeliCTBME C BUAUMOL YacTblo akic-
6epra)

isin_id i4 MaeHTUdmKaTop MHCTPYMEHTA-CBA3KM

dir i1 HanpasneHve

price d16.5 LleHa. lMose He ucnonb3yemcs.

public_amount i8 Konnyectso KOHTpakToB B onepauun (418 aiicbepros - KONMYECTBO KOH-
TPakKTOB B onepaumn no BUAMMOIA YacTu alicbepra)

public_amount_rest i8 OcrTaBlLueecs KOMYeCcTBO KOHTPAKTOB B 3asiBke (415 aiic6epros - ocTas-
LLIieecs KoNM4yecTBO KOHTPaKTOB B BUAMMOI YacTyn aiicbepra)

public_init_moment t Bpemsi nosiBneHns 3aaBku (4718 alicbepros - BpeMs NOSIB/IEHUS BUAMMOA
yacTu alicbepra)
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Mone Tun OnucaHune
public_init_amount i8 HauasibHOe KONMYeCcTBO KOHTPAKTOB B 3asiBKe (4151 alicbeproB - HayanbHoe
KONMYEeCTBO KOHTPAKTOB B BUAMMOIA YacTu alicbepra)
rate_price d16.5 CTtaBka 3aaBku. 1o/1e He ucrno/ib3yemcs.
swap_price dl6.5 CBoOnn-LeHa 3asBku
MpumeyaHus:

« [Mone xstatus npeacTaensiet co6oii GUTOBYIO Macky, NepeyeHb BO3MOXHbIX 3HAUEHWIA MO/ NpuBeAeH B pasaene MpusHaku, BbICTaB/s-

eMble Y 3adBOK 1 CAEeNoK.

« TMone dir MOXET NPUHMMATL Criefytolime 3HaYeHNs::

1 Buy

2 Sell

« [Mone public_action MoxeT NnpuHUMaTh criegytouime 3Ha4YeHns

0 3asBka yganeHa
1 3asBka gobasneHa

2 3asBKa cBefeHa B cAenky

« [Mone private_action (action) MOXeT NpYHUMATL Criedyowme 3HaYeHNS:

0 3asBka ypasieHa
1 3anBka gobasneHa

2 3asBKa cBefeHa B caenky

3 3asiBka go6aBneHa B pesy/nsrare nosiBfeHnst HoOBoV BUAMMOIE YacTu aiicepra

« [lone reason MOXEeT NPUHUMATL CrieayloLine 3Ha4YeHNs:

0 O6blyHas 3asBka

4 BanaHcupytowme CpoUHble KOHTPaKTbI, 3aK/UeHHbIE C JLl06POCOBECTHLIM YYACTHUKOM KMpUHTa 6e3 nofaun 3asiBok

6 3akpbiBatoLme CpoyHble KOHTPaKTbl, 3aK/IYEHHbIE B paMKax npoueaypbl Kpocc-gedonrta

7 3akpbiBatoLe CpoyHble KOHTPaKTbI, 3aK/TH04YEHHbIE B CBA3U C HEUCMO/THEHNEM MapXXUHanbLHOro TpeﬁOBaHVIFl

8 3akpbiBaroLe CpoyHble KOHTPaKThl, 3aK/Il04YeHHbIE B CBA3W C HEUCMO/THEHVEM Ob6s3aTenbCTBa N0 NOCTaBKe MO MOCTABOYHbIM
CpoYHbIM KOHTpaKTam Ha AparoLeHHble MeTasslbl

100 WHoe

« lMNone compliance_id MOXET NpMHMMAaTL CReayoLLve 3HauYeHUs:

" " (npoben nnm nyctas CTPoKa)

> o n Z

D

He 3anonHeHo/He 3agaHo

PyuHoii BBOA,

B pesynbrate cpabartbiBaHWs YCIOBHOTO NopyyeHus (CTon-nocc)
B pesynbrate pa6oTbl anroputma-po6ota

B pesynbrarte anroputma aBToc/1e40BaHNsA

3akpbiTve No3nLMK B pesysnsTare He ucnosHeHHoro MarginCall

4.9.1.3. Ta6nuua info: UHpopmayma o ctakaHax

Ta6n. 40. Mona ta6nuubl info

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTeMbl penkaumm
replRev i8 CnyxebHoe none nogcucTembl pennkaumm
replAct i8 CnyxebHoe nosne nogcucTeMbl penmkalmm
infolD i8 YHWKaIbHbIA KoY

moment t Bpewms hopmyposaHusa cpesa
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Mone Tun OnucaHune

publication_state i1 CocTtosiHue ny6nvkaumm cpesa

trades_rev i8 MocnegHas o6paboTaHHasA peBU3nA Ha MOMEHT hOpMMPOBaHUSA cpesa
trades_lifenum i8 Homep xu13Hu noToka

MpumeyaHus:

» [Mone publication_state MoXeT npuHMMaTL cnegytoLive 3Ha4YeHus:
0 in progress (4aHHble He rOTOBbI)
1 done
4.9.1.4. Ta6nuuya orders_currentday: Cpe3 akTUBHbIX 3aABOK Ha HA4YaJ10 TEKYLLEro gHsA

Ta6n. 41. Nona Ta6nuybl orders_currentday

Mone Tun Onucaxune

repliD i8 CnyxebHoe none nofgcucTeMbl pennkaumm

replRev i8 CnyxebHoe nose nogcucTeMbl penmkawmm

replAct i8 CnyxebHoe none nogcucTembl penkaumm

public_order_id i8 MaeHTUdmKaLMOHHbIA HOMepP 3asiBKU (418 aiicGepros - HOMeEp BUAUMON
yacTtu alicbepra)

sess_id i4 MaeHTudhmkaTop TOprosoii ceccum

moment t Bpems nsmeHeHusi COCTOSIHWS 3as1BKN

moment_ns u8 Bpemsi usmeHeHusi coctosiHnsa 3asBku (UNIX-BpemMsi B HaHOCEKyHAax no
ctaHgapty UTC)

xstatus i8 PaclumpeHHbIli cTaTyc 3asBku

xstatus2 i8 Paclimpexne gns ctarycos 3asiBOK (B LOMNOMHEHUE K MOS0 Xstatus)

public_action i1 [LeiictBue ¢ 3asBKoii (ans alicbepros - AelicTBUE C BUAMMOW YacTbio aiic-
6epra)

isin_id i4 YHVKa/TbHbIN YACIOBOW NAEHTUUNKATOP NHCTPYMEHTa

dir i1 HanpaeneHnne

price d16.5 Llena

public_amount i8 KonnuyecTBo KOHTpakToB B onepauun (415 aiicbepros - KONMUYECTBO KOH-
TPaKToB B OMnepauuy No BUAVMMOI YacTu aiicbepra)

public_amount_rest i8 OcTaBLUeecs KO/IMY4ECTBO KOHTPAKTOB B 3asiBke (4717 aiicbepros - ocTaB-
Leecs KONIMYeCcTBO KOHTPAKTOB B BUAUMOI YacTu aiicbepra)

public_init_moment t Bpems nosineHus 3asBku (4151 aiicGeproB - Bpemsi NOSIBNIEHNS BUAUMON
yacTtu aiicbepra)

public_init_amount i8 HauasibHOe KONMYeCcTBO KOHTPAKTOB B 3asiBKe (4151 alicbeproB - HayanbHoe
KONMYEeCTBO KOHTPAKTOB B BUAMMOIA YacTu alicbepra)

MpumeyaHus:

« [lone xstatus npeacrasnsaer coboii 6VITOByIO Macky, nepevyeHb BO3MOXHbIX 3HaueHuiA nons npuseaeH B pasgene MNpusHaku, BbICTasBsA-

eMble y 3asBOK U CAE/OK.
* Mone dir MOXeT NPUHUMATL CreaytoLme 3HaYeHNS:
1 Buy
2 Sell
« [Mone public_action MoXeT NpyHUMAaTL Criefytolme 3HaYeHns
1 3asBka fobaBneHa
2 3asBKa cBefeHa B cAenky
4.9.1.5. Ta6nuua multileg_orders_currentday: Cpe3 akTUBHbIX 3asiBOK 10 CBA3KaM Ha Ha4a0 TEeKYLero gHsA

Ta6n. 42. Nona ta6nuubl multileg_orders_currentday

Mone Tun OonucaHve
repllD i8

Cnyxe6Hoe nose NoACUCTEMbI PENMKALMN
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Mone Tun OnucaHune

replRev i8 CnyxebHoe none nofcucTeMbl pennkaumm

replAct i8 CnyxebHoe nose nogcucTeMbl penmkalmm

public_order_id i8 M aeHTndMKaLMOHHBIN HOMep 3asBKu (AN aiicbepros - HOMep BUAMMOINA
yacTu aiicbepra)

sess_id i4 M aeHTndmkaTop TOproBoii ceccum

moment t Bpems nsmeHeHus cCoCTOAHMSA 3asBKn

moment_ns u8 Bpems nsmeHeHust coctosiHus 3asaBku (UNIX-BpeMs B HaHOCEKyHAax no
ctaHgapty UTC)

xstatus i8 PacLumpeHHbIl cTaTyc 3asBKu

xstatus2 i8 PaclimpeHne ans ctatycoB 3asiBOK (B JOMO/IHEHUE K MOS0 Xstatus)

public_action i1 [LeiictBure ¢ 3anBKoii (ans alicbepros - AelicCTBUE C BUAMMO YacTbto aiic-
6epra)

isin_id i4 M aeHTudurKaTop MHCTPYMEHTa-CBA3KN

dir i1 HanpasneHne

price d16.5 LleHa. lMosne He ucnosib3yemcs.

public_amount i8 KonnuectBo KOHTPaKTOB B onepauuu (415 aitc6eproB - KOIMYECTBO KOH-
TPaKToOB B OMnepaumy nNo BUAVMMOI YacTu aiicoepra)

public_amount_rest i8 OcTaBLUeecs KOJIMYECTBO KOHTPAKTOB B 3asiBke (4719 aiicbepros - ocTaB-
LLIieecs KoNM4yecTBO KOHTPaKTOB B BUAMMOI YacTyh aiicbepra)

public_init_moment t Bpemsi nosiBneHns 3asaBku (4518 alicbepros - BpeMs NOSIB/IEHUS BUAMMON
yacTu aiicbepra)

public_init_amount i8 HauanbHoe Ko/IM4yecTBO KOHTPaKTOB B 3asiBKe (4/151 aiicb6eproB - HavyaibHoe
KO/IM4ECTBO KOHTPAKTOB B BUAMMOIA YacTu alicbepra)

rate_price d16.5 CTaBka 3asBku. [1osie He ucnosib3yemcs.

swap_price d16.5 CBon-LieHa 3asBku

MpumeyaHus:

« [one xstatus npegcTaensietT co6oi 6GUTOBYIO MacKy, NepeyeHb BO3MOXHbIX 3HAUEHWIA NOMs NpuBeAeH B pasgaene NpusHaku, BbICTaB/s-
eMble y 3asiBOK 1 CAEJOK.

« [one dir MOXeT NpYHNMATb CriefyloLWme 3HaYeHNs:

1 Buy

2 Sell
« [Mone public_action MoXeT NnpuHUMaTh CreaytoLlime 3Ha4YeHns

0 3asBka yganeHa

1 3anBka gobasneHa

2 3asiBKa cBefgeHa B caesky
« [Mone private_action (action) MOXeT NpYHUMATL CreayoLmne 3HaYeHNS:

0 3asBka ygasieHa

1 3anBka gobasneHa

2 3asBKa cBefeHa B cAesky

3 3asiBka fo6aBneHa B pesysbrate NosiBNIEHNst HOBOV BUAMMOI YyacTu aiicbepra
« [lone reason MOXeT NPUHUMATb Cefytolie 3HaYeHNs:

0 O6bluHan 3aaBka

BanaHcupytowye CpoYHble KOHTPaKTbl, 3aK/04YeHHbIe ¢ Jo6POCOBECTHLIM YHaCTHUKOM KMpUHra 6e3 nogaym 3asiBok

4
6 3akpbiBatoLme CpoyHble KOHTPaKTbl, 3aK/IYEHHbIE B pamMkax npoueaypbl Kpocc-gedponTta

7 3akpbiBatoLiyie CpoyHble KOHTPaKTbl, 3aK/H0YEHHbIE B CBA3M C HEWCTONMHEHNEM MapXuHanbHoro TpeboBaHust
8

3akpbiBatolme CpoyHble KOHTPaKTbI, 3ak/0YEHHbIe B CBA3M C HeucnonHeHneM O6si3aTenbCcTBa N0 NOCTaBKE MO NOCTaBOYHbLIM
CpOoYHbIM KOHTPaKTaM Ha AparoLeHHble MeTa bl
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100 WHoe
¢ Mone compliance_id MOXeT NpMHMMaTh CNeayoLwme 3Ha4YeHus:
""" (npoben unu nyctas cTpoka) He 3anonHeHo/He 3agaHo
PyuHoi1 BBOA,
B pesynbrare cpabarbiBaHnsi yC/I0BHOMO NopyyveHns (CTon-aocc)

B pesynbrare pa6oThbl anroputMa-poboTa

B pesynsrare asroputMa aBToc/ieoBaHus

o >» I n Z

3akpbiTvie Mo3uuMK B pesynbrate He ucnosHeHHoro MarginCall
4.9.1.6. Ta6nuua info_currentday: UHcpopmauus o cpese

Ta6n. 43. Nonsa tTa6nuubl info_currentday

Mone Twvn OnucaHve

repliD i8 CnyxebHoe nose nogcuUcTeMbl penmkalmm
replRev i8 CnyxebHoe nose nofcucTeMbl pennkawmm
replAct i8 Cnyxe6bHoe none noAcucTeMbl pensimkawmm
publication_state i1 CocTosiHue nybnvkauum cpesa

trades_rev i8 PeBmxeH cobbiTus start_of _calendar_date
trades_lifenum i8 Homep Xu13Hu notoka

server_time t [Jata-Bpems hopMypoBaHNs cpesa 3asBokK
MpumeyaHus:

» [Mone publication_state moxeT NpuHNUMaTh crefyoLime 3HadyeHns:
0 in progress (4aHHbIE He rOTOBbI)

1 done

4.10. Notok FORTS_COMMON_REPL - O6uas nitpopmanus no ceccuu
(Type=I)
4.10.1. Cxema gaHHbIX
Tabnmupl:
» common - O6Lwas nHgopmMaLmsa no ceccum
* sys_events - Tabnuua cobbITWiA
4.10.1.1. Ta6nuuya common: O6Lwas nHopmalyusa No ceccumn
Tabnuua cogepXxunT 06LLEPLIHOYHBIE NOKA3aTeNy Takme Kak Jlyylune 3asiBKM Ha NMOKYNKY 1 NPOAAXY, LleHbl OTKPbITASA, 3aKPbITUSI U T.N.

Ta6n. 44. NMonsa Taénubl common

Mone Tun OnucaHvne

repliD i8 CnyxebHoe nosie NoACUCTEMbI penimKaLmm

replRev i8 CnyxebHoe none nofgcucTeMbl pennkaumm

replAct i8 CnyxebHoe nosne nogcucTeMbl penmkawmm

sess_id i4 MaeHTrndomkaTop TOproBoii ceccum

isin_id i4 YHUKaU/TbHbIV YAC/TOBOI NAEHTUMKATOP MHCTPYMEHTA

best_buy d16.5 LleHa nyuLueit 3asBKku Ha NOKYMNKY C Y4ETOM CUHTETUYECKOW NINKBUAHOCTY

xamount_buy i8 KonnuecTtBo B 3as1BKax Ha MOKYMKy C NlyyLleli LLeHOW C y4eTOM CUHTETHYe-
CKOW NNKBUAHOCTH

orders_buy_qty i4 KonnuecTtBo 3as1BOK Ha MOKYMKY C y4€TOM CUHTETUYECKOI IMKBUAHOCTM

xorders_buy_amount i8 O6bEM B KOHTpaKTax B 3asiBKax Ha MOKYMNKY C y4eTOM CUHTETUYECKOW n-
KBUAHOCTN
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Mone Tun OnucaHune

best_sell d16.5 LleHa nyuLueit 3a8BKv Ha NPOAAXY C YYETOM CUHTETUYECKON IMKBUAHOCTM

xamount_sell i8 KonnuecTBo B 3asiBkax Ha NPOAaxy C flyyllell LLeHOo C y4eToOM CUHTETHYe-
CKOW NNKBUAHOCTH

orders_sell_qgty i4 KonnuecTtsBo 3as1BOK Ha NPOAAXY C Y4ETOM CUHTETUYECKON IMKBULHOCTM

xorders_sell_amount i8 O6bEM B KOHTpaKTax B 3asiBKax Ha MPogay C y4eTOM CUHTETUYECKON -
KBUAHOCTN

open_price d16.5 LleHa oTkpbITUS

close_price d16.5 LleHa 3akpbITus

opening_auction_price dl6.5 LleHa ayKunoHa OTKpbITUA

price d16.5 LleHa nocnegHew caenku

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

xamount i8 KonnuecTtBo B nocnegHeii caenke

deal_time t [ata 1 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 MakcumarnbHas LeHa

avr_price d16.5 CpepgHeB3BeLleHHasn LeHa

xcontr_count i8 ObLLee KoNnuecTBO KOHTPAKTOB B cAesikax (06bem). YunToiBaeT BCe chen-
Ku (agpecHble 1 6e3agpecHsbie).

capital d26.2 CyMMapHbIii 06beM caenok B pyonsix (06opoT). MNMokasbiBaeTcs 6e3 yyeta
afipeCHbIX CAENOK.

total_premium_volume d26.2 CyMMapHbIii 060pOT No NpeMmu

deal_count i4 KonuuyecTtBo caenok

settlement_price_open d16.5 PacueTHas LeHa Ha HaYas10 ceccuun.

Xpos i8 TekyLee KoMYecTBO OTKPbITLIX NO3MLUIA

mod_time t [Jata n Bpemsi u3meHeHus 3anvcu

mod_time_ns u8 [Jata v Bpems nsmeHeHus 3anucu (UNIX-Bpems B HARHOCEKYHAAX MO CTaH-
napty UTC)

market_price d16.5 TekyLwiast pbIHOYHAS LieHa.

price_assigned_by_admin i1 MpW3HaK yCTaHOBKM TEKYLLEeN PbIHOYHON LieHbl ALMUHUCTPATOPOM TOPrOB.

local_time t Mone gna MOHNTOPMHIa penvkaLumMm common

best_buy_native d16.5 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 CUHTETUYECKOW Nn-
KBMOHOCTN

best_sell_native d16.5 LleHa nyulueii 3a1BkU Ha Npofaxy 6e3 yyeTa CUHTETUYECKON JIMKBUAHOCTM

xamount_sell_native i8 KonuuecTBo B 3asBKax Ha NpoAaxy C Nydlleli LeHol 6e3 yueta CUHTETU-
YecKol IMKBMAHOCTN

xorders_sell_amount_native i8 O6bEM B KOHTPaKTax B 3asiBKax Ha Npogaxy 6e3 yyeta CUHTETMYECKON /n-
KBUAHOCTN

swap_rate d16.5 TekyLWin MHANKATUBHDBIA (DaHAUHT N0 UHCTPYMEHTY (a1 BP)

index_div di8.4 Tekylwiasa AvBuaeHAHasA nonpaska A8 B Ha nHAEKC Wi akumo

MpumeyaHus:

 lMone open_price COAEPXNT LieHy NepBoii CAENKM B TEKYLLEN CECCUM, @ eC/n €€ HeT, To 0.

« TMone close_price copgepxuT LeHy nocnegHeli caenkm B COOTBETCTBYIOW el ceccuu. [lo 3aBepLUeHus ceccun B nose TpaHcnmpyetcst 0.
Mocne 3aBepLUeHMs ceccui (NOC/e KIMPUHIOBOIA Ceccum 0 yTpa) TpaHC/IMpyeTes LeHa nocneaHei caenku unm 0, eciv cAenok He 6bio.

« [one price_assigned_by_admin MOXeT NpuH1MaTh Criefytome 3HaueHns:

1 3HauveHue TekyLlel pbIHOYHOM LeHbl B none market_price yctaHoBNeHO AAMUHUCTPATOPOM TOProB.
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0 3HauyeHuve TekyLLel PbIHOYHOI LieHbI B Noie market_price paccunTaHo CMCTEMOIA.
4.10.1.2. Ta6nuuya sys_events: Ta6nuya coobITUiA

Ta6n. 45. Nona Tabnuubl sys_events

Mone Tun OnucaHve

repliD i8 Cnyxe6bHoe none noAcucTeMbl penkaumm
replRev i8 CnyxebHoe nose noacucTeMbl penmkalmm
replAct i8 CnyxebHoe none nofAcucTembl pennkaumm
event_id i8 YHUKasbHbIN MAEHTUMKATOP COObLITUSA
sess_id i4 Homep ceccun

event_type i4 Tvn cobbITuA

message c64 OnucaHune cobbITUSA

server_time t Bpewms cobbiTus

MpumeyaHus:

» B0O3MOXHbIe TWMbl COGLITHI

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

event_type =5
message = "clearing_started"
Hauano knupuHrosoii ceccum

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

event_type = 36
message = "start_of calendar_date"
Havano kaneHgapHoro gHs

event_type = 37
message = "settlement_session_started
Hauano pacueTHoli ceccum

event_type = 38

message = "settlement_session_finished"
OKOHYaHWe pacyeTHOl ceccum
event_type = 47

message = "settlpricecalc_finished"
PacueTHble LeHbl 3adMKCpoBaHbl

4.11. NMoTOKKM arpernpoBaHHbIX cTakaHOB (Type=l)

CyLLecTByeT HECKO/bKO MOTOKOB arpervpoBaHHbIX CTakaHOB C Pa3/IMYHOM 1/TyGUHOM.
¢« FORTS_AGGR50_REPL - c rny6uHoli 50 LeHOBbIX YPOBHE
« FORTS_AGGR20_REPL - c rny6uHoli 20 LeHOBbIX YPOBHEN
¢ FORTS_AGGR5_REPL - ¢ rny6uHoii 5 LleHOBbIX YPOBHE
4.11.1. Cxema AaHHbIX
Tabnuupl:
* orders_aggr - ArpermpoBaHHble CTakaHbl
» sys_events - Tabnuua cobbITHiA
4.11.1.1. Ta6nuua orders_aggr: ArpermpoBaHHble CTaKaHbl

ArpervpoBaHHble CTakaHbl )OpPMUPYIOTCS NyTeM CYyMMUPOBaHWsSi N0 06beMy aKTVBHbIX 3asiBOK C OAWHAKOBbLIMU MHCTPYMEHTOM, LEHOM 1
HanpasneHueM.
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Tab6n. 46. Nona tTabnuubl orders_aggr
Mone Tun OnucaHune
repliD i8 CnyxebHoe nose nogcuUcTeMbl penmkalmm
replRev i8 CnyxebHoe nose nofcucTeMbl pennkasmm
replAct i8 Cnyxe6Hoe none nNoAcucTeMbl pensimkaumm
isin_id i4 YHVKa/TbHbIN YCTOBOW UAEHTUNKATOP NHCTPYMEHTa
price d16.5 LleHoBOW ypoBeHb
volume i8 O6BbEM C yHEeTOM CUHTETUYECKON TMKBULHOCTM
moment t Bpems nocnegHero 06HOBNEHNA 3anucu
moment_ns u8 Bpewmsi nocnegHero o6HoBneHus 3anncy (UNIX-BpemMs B HAaHOCEKyHAaxX Mo
ctaHgapty UTC)
dir i1 Hanpasnenune
synth_volume i8 O6BbEM CUHTETUYECKON TMKBULHOCTM
MpumeyaHus:

* [laHHble B Tabnvue arperMpoBaHHbIX CTakaHOB orders_aggr cuMTaloTcs Ba/IMAHLIMU TOMbKO MOC/e MoslyyYeHust B NoToke B Tabnuue
sys_events CMHXpocobbITus session_data_ready.

* B cTakaHe Nno UHCTPYMEHTY MOFYT NPUCYTCTBOBATL 3aMUCH C HY/1EBbIMI 3HAYEHUSIMW. TO 03HAYAET, UTO KOIMUECTBO 3as1BOK MO MHCTPY-
MeHTY (LEHOBbIX YPOBHEl) He HABMPaEeTCs Ha BCIO (OMKCUMPOBAHHYIO [y6GMHY CTakaHa. Takue 3anucu creflyeT UrHopupoBatb. B aanb-
HelLIeM 3an1cu ¢ HyNsIMU MOTYT OGHOB/ATLCSA 3HAYEHUAMU C HOBLIM LIEHOBbLIM YPOBHEM, B CIEICTBUE NOSIB/IEHUS B CUCTEME HOBbIX
3as1BOK M0 MHCTPYMEHTY.

* 3anucu B CTakaHe Nno MHCTPYMEHTY MOryT 06HOB/IATLCS (M3MeHeHue price/volume/dir). 9To 03Ha4aeT, YTo NpeablAyLLMiA LLEHOBOW YPOBEHb
"BblleN" 13 cTakaHa, a HoBbIli "BOLLEN" B CTaKaH.

+ O6HyneHue (volume=0) cyLlecTBytoLLell 3anNnUCK B CTakaHe — 03HAYaEeT, YTO AaHHbIN LIeHOBOI YpOBEHb "Bbilen” U3 cTakaHa (Hanpumep,
eAVHCTBEeHHas 3asBka, (hopMUPOBaBLLAs LIEHOBOI YPOBEHb, 6biN1a yaaneHa), a Apyrix CKPbITbIX LIEHOBbIX YPOBHeli (3asiBOK) MO MHCTPY-
MEHTY B CUCTEME HET.

* 3HauyeHve noss moment (moment_ns) B Tab/mue He ABISETCS MOHOTOHHO BO3pacTatowmm. MNpy Bo3pacTtaHum replRev B MOTOKe arpe-
TMPOBaHHbIX CTAKaHOB MOTYT NOSIBMISATLCS 3anUcK ¢ 60/1ee paHHWUM 3HaYeHeM nosiss moment. Takoe NoBeAeHNEe CUCTEMbI OXUAAEMO U
MOXET BO3HMKaTb B pa3HbIX CUTyauusx, korga cchopMMpOBaHHLI paHee LEeHOBOI YPOBEHb Gblal CKPbIT B CU/Ty HEKOTOPLIX MPUYUH, HO
NOTOM Hayas oTobpaxartbcs. Mose e moment COAeEPXUT B cebe BpeMsi COObITMSA, NPUBEALLIEro K (DOPMUPOBAHUIO LLIEHOBOTO YPOBHSI
(nocTaHoBKa, CHATUE, UCNOMHEHNE 3as1BKK). prMepbl NOA06HOIO NOBEAEHUSI CUCTEMBI:

o Camblil NPOCTOi Cryyali CBA3aH C TeM, YTO B NOTOKaX arperrpoBaHHbIX CTakaHOB NOKa3blBAETCS OrpaHWYeHHOoe Mo LieHe KOMMYecTBO
ypOoBHeit nukemaHocTh. Hanpumep, B FORTS_AGGR20_REPL nokasbiBaeTcs nilb 20 /lyyLlinX LLEHOBbIX YPOBHEN. CKPbITbIN, HO YXe
chopMMpPOBaHHbI YPOBEHb C LIEHON BHE OTOGpakaeMoro AuanasoHa, MOXET NOABUTLCSA, eCnv OAVH 13 0TOBpaKaeMblX LeHOBbIX

YpOBHeli "ncyes" (Hanpumep, 6bina yaaneHa eMHCTBEHHas 3asBka, (hOPMMPOBABLLAS BUAMMBII LIEHOBO YPOBEHb).

o MNoxoxasl, HO YyTb 6osiee CIoXHasi CUTyaumsi CBsi3aHa C UHAVMKATUBHOV CUHTETMYECKON NMKBUAHOCTLIO. B arpermpoBaHHbIX cTakaHax,
BHe 3aBVCUMOCTU OT UX [NTyGUHBbI, BCerga TpaHcmpyeTcs He 6oree 5 LLeHOBbIX YPOBHEN, (hopMUPYEMbIX MHANKATUBHBIMU CUHTETUYE-
CckMM 3asBkamu (cM. pasgen 2.9.2). CoOoTBETCTBEHHO, 34eCh CUTYaUMs MOXET ObiTb aHaUI0TMYHA, €C/IN Kakne-TO LEHOBbIE YPOBHU
npeacTaBneHbl TONbKO NNLb UHAMKATUBHON CUHTETUYECKON NIMKBUAHOCTBIO. MpK "CUYe3HOBEHNM" TaKoro LEHOBOTO YPOBHS HAauHET
0oTO6GpaXkaTbCs CNpsiTaHHbIV 4O 3TOM0 LEHOBOW YPOBEHb UHAMKATUBHOW CUHTETMYECKOI JIMKBUAHOCTU. ECNn XXe Ha 3TUX YPOBHAX Npu-
CYTCTBYET U JIMKBUAHOCTb, CO34aHHas peasibHbIMU 3asiBKaMy B 3TOM UHCTPYMEHTE, TO NOA06HOro adhdhekta yxe He byaet. MogpobHee
NP0 CUHTETUYECKWI MaTUMHT U MHANKATMBHYIO CUHTETUYECKYIO IMKBUAHOCTb CM. pasgen 2.9.

[MprMep NOCTPOEHUA arpernpoBaHHOro cTakaHa:

[ns ynpolieHust Bbibnpaem crydaii, korga rnyouHa ctakaHa pasHa 2.

1. Bpems 12:00:01. MNosiBunack 3asiBka Ha NOKYMKy C LeHoi 5 1 06bemMoM 10 N0 HOBOMY MHCTPYMEHTY c isin_id=12345. MpuxogsT HoBble
yeTbipe 3anncu. CtakaH NOMHOCTLIO 3aroIHUACA HYNIEBbIMU 3HAYEHUAMUN.

replIn=1 replRev=1 isin_id=12345 price=0  volume=0 moment='12:00:01" dir=1
replIbD=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
replIb=4 replRev=4  isin_id=12345 price=0  volume=0 moment='12:00:01" dir=2

MpuxoanT angeiT 3anucy. B ogHoI 13 3anuceil nomeHanack LeHa 1 o6bem. Cnegyert 3aMeTuTb, YTO Npy f06aBNEHNN HOBOW 3aaBKU,
KOrga npoucxoauT NOUCK HyNeBbIX 3anuceli, cucteMa MOXeT BblbpaTb criyyaliHbli repliD, T.e. He hakT, 4To NPoM3oMAeT anaeiT 3anucu
c repllD=1, a He c replID=2.

replIn=1

CmakaH:

replRev=>5

isin_id=12345

price=5

volume=10

moment='12:00:01"

dir=1
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12345

volume | price | volume

10 5

2. Bpems 12:00:02. MNosBunack 3asBka Ha NOKYMKy C LeHoW 4 n o6bemom 10. MpuxoauT angent 3anmcu.
replID=2 replRev=6 isin_id=12345 price=4 volume=10 moment='12:00:02" dir=1

CmakaH:

12345

volume | price | volume

10 5
10 4

3. Bpems 12:00:03. MNosiBunack 3asBka Ha NPOAAXY C LieHoW 8 n o6bemom 10. MpuxoauT 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
10

LN}

4. Bpewms 12:00:04. MNosiBunach 3asiBKa Ha NPoAaxy c LeHoi 7 n o6bemom 10. MNpuxoaut angeinTt 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 elle ofHa 3asiBka Ha MOKYMKy € LeHOW 4 n o6beMom 5. MprxoauT angenT 3anucu. Y 3asBku ¢ LEeHOW 4,
T.e. ¢ replID=2 n3ameHuncsa o6Lem.

replIn=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 5)
15 4

6. Bpems 12:00:06. Yganunacb/cBenach 3asiBka Ha NOKYrKy ¢ LieHoli 5 n o6bemom 10. MpuxoauT angeiiT 3anicy. 3HaueHust LieHbl 1 o6bema
06Hynunuck ana repliD=1, Tak kaK Takoii 3asiBK1 60/bLUE HET.
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replID=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

7. Bpemsi 12:00:07. MNosiBunack 3asiBKa Ha NOKYMKY C LieHOoW 5 n o6bemom 8. MprxoauTt angeiT 3anucu.

replIp=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. Bpemsi 12:00:08. MosiBunach 3asBka Ha NOKyMKy € LeHon 6 n o6bemom 10. MpuxoguT angeiT 3anucu. 3annck C LieHoM 4 Tenepb He
BXOAMT B CTakaH, OHa 3aMeHeHa Ha LeHy 6.

replib=2 replRev=12 isin_id=12345 price=6 volume=10 moment='12:00:08" dir=1

CmakaH:
12345
volume | price | volume

8 10
7 10

10 6

8 5)

15 4

9. Bpemsi 12:00:09. Yaoanunack/cBenach 3asiBka Ha MOKYMKy C LeHoli 6 n o6bemMom 10. Mpuxoaut angeiT 3anucu. 3asBka C LEeHOW 6
yAaneHa, No3ToMy B CTakaH BO3BpaLlaeTcs 3asiBka C LieHol 4.

replIn=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

4.11.1.2. Tabnuua sys_events: Taénuua coobiTuii

Ta6n. 47. NMonsa Ta6bnuubl sys_events

Mone Tun OnucaHune

repliD i8 CnyxebHoe nose nogcucTeMbl penkaumm
replRev i8 CnyxebHoe none nogcMcTeMbl pennkaumm
replAct i8 CnyxebHoe nose nofcucTeMbl peninkawmm
event_type i4 Tun cobbITuA
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Mone Tun OnucaHune
event_id i8 YHUWKabHbI naeHTUrkaTop cobbITus
sess_id i4 Homep ceccumn
message c64 OnuncaHue cobbITus
server_time t Bpewms cobbiTus
Mpumeyanus:

¢ BO3MOXHbI€ TUMbl COOLITUI

event_type=1

message = "session_data_ready"
3akoHueHa 3arpyska AaHHbIX U3 KIMPUHIOBOW CUCTEMbI B TOPTrOBYIO Nepes, HayasioM HOBOW TOProBoli ceccuu

event_type =5
message = "clearing_started"
Hauano knupuHrosoii ceccum

event_type =6

message = "extension_of_limits_finished"

Pa3pgBuxka IMMUTOB 3aKOHYEHa

event_type = 23

message = "discrete_auction_add_order_started"
Hauano nprviema 3adBOK B ayKLMOH OTKPbITUSA

event_type = 24

message = "discrete_auction_add_order_finished"
OKOHYaHWe npmema 3asiBOK B ayKLWOH OTKPbITUSI

event_type = 36

message = "start_of calendar_date"

Hauano kaneHgapHoro AHs

event_type = 37

message = "settlement_session_started"

Hauano pacueTHoii ceccum

event_type = 38

message = "settlement_session_finished"

OKOHYaHWe pacyeTHol ceccuu

event_type = 47

message = "settlpricecalc_finished"
PacueTHble LieHbl 3auKCpoBaHbl

4.12. Notok FORTS_POS_REPL - UHdopmauyua o nosmyusax (Type=l)

4.12.1. Cxema gaHHbIX

Tabnuupl:

¢ position - Mo31uMKn KIMeHTOB U Bpokepcknx ®rpm

¢ position_sa - Mo3nyun ypoBHSA PacuétHoro Koga

* info - iHchopmaums o cpese

» sys_events - Tabnvua cobbITHiA

4.12.1.1. Ta6nuua position: Mo3nuun KNNEHTOB

Tabnvua cogepXnTt HopMaLmio 0 NO3NLUSIX KNIMEHTOB 1 BO.

Ta6n. 48. NMonsa Ta6nuubl position

Mone Tun OnucaHvne

repllD i8 Cnyxe6bHoe none noAcucTembl penkaumm
replRev i8 CnyxebHoe nosie NoagcuUcTeMbl penmkalmn
replAct i8 CnyxebHoe none nofcucTeMbl peninkaumm
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Mone Tun OnucaHune
client_code c7 Kog, knneHTa
isin_id i4 YHVKasbHbIN YACIOBOW UAEHTUUKATOP NHCTPYMEHTA
Xpos i8 TekyLias no3mums
xbuys_qty i8 KonnuecTtBo KynsieHHbIX KOHTPaKTOB B XOfe Ceccun
xsells_qty i8 KonmyecTBo NpoAaHHbIX KOHTPaKTOB B XO4E ceccum
xday_open_qty i8 KonnuectBo no3uuuii Ha Ha4asno KaneHaapHoro AHA
xday_open_buys_qty i8 KonnuecTtBo KynieHHbIX KOHTPaKTOB Ha HaYa10 KasleH4apHOoro AHA
xday_open_sells_qty i8 KonmyecTBO NpoAaHHbIX KOHTPAKTOB Ha Havas10 KasleH4apHOTo AHS
xopen_qty i8 Konunuyectso no3uumnii Ha Hayaso ceccmm
waprice d16.5 YueTHas ueHa nosvuum
net_volume_rur d26.2 HeTT0-060pOT NO caefkam 3a ceccuto B pyo6risx. Npoaaxu yuntbiBakoTcs ¢

NOSIOXUTENBbHBIM 3HAKOM, @ MOKYMKW C OTpULaTebHbIM.

last_deal_id i8 Homep nocnegHei caenkm
last_quantity i8 O6bEM NO3MLMM HA MOMEHT OKOHYaHWS KIMPUHIOBOI ceccmm
account_type i1 e 1-panab®

e 2 - ONA KIMeHTa

4.12.1.2. Ta6nuuya position_sa: Mosnyum ypoBHa PacuéTHOro koga

Tabnuua cogepxunT MHDOPMaLMIo 0 NO3ULMSIX YPOBHSA PacuéTHoro koga.

Tab6n. 49. MNona Taénuubl position_sa

Mone Tun OnucaHue

repliD i8 CnyxebHoe nose nofcucTeMbl pensinkawmm

replRev i8 Cnyxe6Hoe none nNoAcucTeMbl pensimkaumm

replAct i8 CnyxebHoe none nogcucTembl penkaumm

client_code cl2 PacuéTHbIin Kog,

isin_id i4 YHWKasIbHbI YNCI0BOIN MAEHTUIMKATOP MHCTPYMEHTa

Xpos i8 Tekywasa no3nuns

xbuys_qty i8 KonnuecTtBo KynsieHHbIX KOHTPaKTOB B XOfe Ceccun

xsells_qty i8 KonmuecTBo NpoAaHHbIX KOHTPaKTOB B XO4€ ceccum

xday_open_qty i8 Konuuectso no3uumii Ha Hayaso KanleHAapHOro AHS

xday_open_buys_qty i8 KonnuecTtBo KynieHHbIX KOHTPaKTOB Ha HaYao KasleH4apHOoro AHA

xday_open_sells_qty i8 KonnuectBo NpoAaHHbIX KOHTPAKTOB Ha HA4as10 KasleHAAPHOTO AHSA

xopen_qty i8 KonnuecTBo no3uumii Ha Havaslo ceccum

waprice d16.5 YueTHas LeHa nos3uumm

net_volume_rur d26.2 HeTT0-060pO0T NO cAeskam 3a ceccuto B pyorisx. Npoaaxu yuntbiBakoTcs ¢
NOMIOXUTENbHBLIM 3HAKOM, @ MOKYMKW C OTpuLaTebHbIM.

last_deal_id i8 Homep nocnegHeli caenku

last_quantity i8 O6bem No3nLMN HA MOMEHT OKOHYaHWS KIMPUHTOBOI ceccum

Ta6n. 50. Mona Taénuybl info

4.12.1.3. Ta6nuuya info: MHcpopmauus o cpese

Mone Tun OnucaHvne

repllD i8 CnyxebHoe none noAcucTembl pennkaumm

replRev i8 CnyxebHoe none nogcucTemMbl penkaumm

replAct i8 CnyxebHoe none nogcucTembl pennkaumm

trades_rev i8 PeBmxeH cnHxpocobbiTus start_of _calendar_date

trades_lifenum i8 Howmep XN3HU NnoToKa, COOTBETCTBYHOLLNIA CMHXPOCO6bLITUIO

start_of_calendar_date

server_time

[Jata-BpeMsi hopMUpPOBaHMS cpe3a Nno3vuuii
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4.12.1.4. Tabnuuya sys_events: Ta6nuya coobITUiA
Ta6n. 51. Mona Tabnuubl sys_events
Mone Tun OnucaHune
repliD i8 CnyxebHoe none noAcucTeMbl penkaumm
replRev i8 CnyxebHoe nosie noacucTeMbl penmkaymm
replAct i8 CnyxebHoe none nofAcucTeMbl pennkaumm
event_id i8 YHUKasbHbIN MAEHTUMKATOP COObITUSA
sess_id i4 Homep ceccun
event_type i4 Tvn cobbITuA
message c64 OnucaHune cobbITUSA
server_time t Bpems cobbiTus
MpumeyaHus:

» B0O3MOXHble TWMbl COGLITHI

event_type=1
message = "session_data_ready"

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

event_type =5
message = "clearing_started"
Hauano knvpuHrosoii ceccum

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

event_type = 36
message = "start_of calendar_date"
Havano kaneHgapHoro gHs

event_type = 37
message = "settlement_session_started"
Hauano pacueTHoli ceccum

event_type = 38
message = "settlement_session_finished"
OKOHuYaHue pacyeTHON ceccum

event_type =47
message = "settlpricecalc_finished"
PacueTHble LeHbl 3adinKCpoBaHbl

4.13. NMNotok FORTS_PART_REPL - NHopmaumua o numutax (Type=l)

4.13.1. Cxema AiaHHbIX
Tabnuupl:
* part - JIMMUTbI NO KNMEHTaM 1 6POKEPCKUM chrpmam
¢ part_sa - /InMnuTbl N0 PacyeTHOMY Koay

* sys_events - Tabnuua co6bITHi

4.13.1.1. Ta6nuua part: IuMUTbI NO KIMEHTaM U 6poKepckum chupmam

Tabnuua coaepXuT MHDOPMALIMIO 0 CPEACTBAX, IMMUTAX U HACTPOWKM aBTOMATNUYECKOTO U3MEHEHMS IMMUTOB A/151 KNIMEHTOB 1 6POKEPCKMX

dvpm.

Ta6n. 52. NMonsa tTa6nuubl part

Mone Tun OnucaHue

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

client_code c7 Kop knueHTa unu 6pokepckoii orpmbl

money_free d26.2 CB060AHbI NMUT. CymMa py6reii 1 3an10roB, AUCKOHTUPOBAHHbLIX B py-
6711, AOCTYNHasa ANa OTKPbITUA nNo3uumii. (money_free=money_amount +
net_option_value — money_blocked — vm_reserve — fee — broker_fee —
penalty)

money_blocked d26.2 CpegcTBa, 3a6nokmpoBaHHble nog, MO.

vm_reserve d26.2 BapunaunoHHast Mapxa no 3aKkpbITbIM NO3ULMAM 1 BTOTHbIA PUCK.

fee d26.2 CnucaHHbIli cbop

limits_set i1 Hanunuve ycTaHOBNEHHbIX AEHEXHOro W 3a/10roBOro IMMUTOB: 1 - nnmut
ycTaHoB/eH (nposepsietcs); O - IMMUT He ycTaHoB/EeH (He NpoBepsieTcs)

money_old d26.2 O6Luee KOMUYECTBO py6neli 1 ANCKOHTMPOBAHHBIX B pPy6n 3a/10roB Ha Ko-
Hel, npeAplayLuel ceccum

money_amount d26.2 ToproBblii iMMUT. O6LLEE KOMYECTBO PY6/ei N AUCKOHTUPOBAHHbLIX B py-
6511 3an10roB

money_pledge_amount d26.2 CymMMa 3as10r0B, AUCKOHTUPOBaHHbLIX B py6nu

actual_amount_of _base_currency |d26.2 dakTn4ecKkoe KomyecTso pybneii (tonbko ans b6®, ana kMeHToB Bcerga
actual_amount_of_base_currency=0)

vm_intercl d26.2 BapunauvoHHasa mapxa, cnmcaHHas Uiy nonyvyeHHas B NpoM. KNMPUH. Mo-
ne ABNseTcs yctapesLlwuM n 6yaeT yaaneHo B sepcum 9.9.

is_auto_update_limit i1 Mpu3Hak aBTOMaTNYECKON KOPPEKLMN IMMUTA Ha BENWYMHY Aoxoda npu
3aKayke nocsne knupuHra: 0-HeT, 1-MeHATb.

broker_fee d26.2 CpefcTsa, 3a6/10KMpoBaHHbIe Nog, GPOKEPCKY0 KOMUCCUIO.

penalty d26.2 LTpad 3a caenkn yperynmpoBaHus, 3ak/ilo4eHHble Npy NpoBeAEHNN NPo-
Lie4ypbl NPUHYANTENBHOTO 3aKPbITWS NO3ULMiA Hef06pocoBeCTHOMO YyacT-
HUKa KNMpUHra.

premium_intercl d26.2 MpemMusi, nonyyYeHHas/cnMcaHHas B NPOMEXYTOUHBINA KNVPYHT, B Nepecyéte
Ha py6nu. BkntovaeT B ce65 hrHaHCOBbIN pe3ynbTaT UCMOTHEHUA MO3NLUT
no npemuasibHbIM onumoHam. MNone ABnseTcsa yctapeslunM 1 6yaeT yaa-
neHo B Bepcumn 9.9.

net_option_value d26.2 CymmapHasi oLeHOoYHast CTOMMOCTb MPeMUasTIbHbIX OMLMOHOB B MopTdiene.

Ta6n. 53. Mona Ta6nuubl part_sa

4.13.1.2. Ta6nuua part_sa: /iumnutbl no PacueTHOMY KoAy

Mone Tun OnucaHve

repliD i8 CnyxebHoe nose noacucTeMbl penmkaymm

replRev i8 CnyxebHoe none nofcucTeMbl penimkaumm

replAct i8 CnyxebHoe nose nogcucTeMbl penmkalmm

settlement_account cl2 PacuyeTHbIii kof

money_old d26.2 O6LLee KonM4ecTBo pybnel n AUCKOHTUPOBAHHbLIX B Py6/1M 3a/10r0B Ha KO-
HeL, npeapblayLieli ceccum

money_amount d26.2 Toprosbliii NMMKT. O6LLEe KONMYECTBO pybneit N ANCKOHTUPOBAaHHBIX B py-
6511 3anoros

money_free d26.2 CB060AHbIA NMUT. CymMa py6reii 1 3a510roB, ANCKOHTUPOBAHHbLIX B py-
6711, AOCTyNHasa ANa OTKPbITUA nNo3uumii. (money_free=money_amount +
net_option_value — money_blocked — vm_reserve — fee — blocked_tax)

money_blocked d26.2 CpegcTBa, 3abnokmpoBaHHble nog, M0.

money_pledge_amount d26.2 Cymma 3a10roB, AUCKOHTMPOBAHHLIX B py6nn

actual_amount_of base_currency |d26.2 dakKTN4YecKoe KoIM4ecTBo pyonei

vm_reserve d26.2 BapuauyoHHas Mapxa no 3akpbiTbiM MO3ULMAM U BaSTHOTHBINA PUCK.

vm_intercl d26.2 BapuauyoHHas Mapxa, CnmcaHHas Ui noslyYeHHas B NPOM. KVPUHE. Mo-
ne ABNseTcs yctapesLlwuM 1 6yaeT yaaneHo B sepcum 9.9.

fee d26.2 CnuncaHHbIl coop

blocked_tax d26.2 CpefcTsa, 3a6/10KMpOoBaHHbIe NOg, BbinNaaTy Has10roB.

premium_intercl d26.2 MpemMusi, nonyyYeHHas/cnMcaHHas B NPOMEXYTOUHBIN KNUPYHT, B Nepecyéte

Ha py6nu. BkntoyaeT B ce6s (oHAHCOBBI pe3y/bTaT UCMONHEHNs NO3ULui
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Mone Tun OnucaHune
no npemuasibHbIM onumoHam. MNone ABnseTcsa yctapeslunM 1 6yaeT yaa-
neHo B Bepcum 9.9.
net_option_value d26.2 CyMMapHas oLeHo4YHas CTOMMOCTb MPeMUasIbHbIX OMNLMOHOB B nopTdiene.
margin_call_moment t [Jata n Bpems cmkcauum mapXvHasibHbIX Tpe6oBaHUIA.
margin_call_fix d26.2 3aukcmposaHHble MapXnHasIbHble TpeboBaHMS.
margin_call_current d26.2 TekyLee cocTosHNe 3ahMKCUPOBaHHbIX MapXUHaSTbHbIX TPE6OBaHWIA.

4.13.1.3. Ta6nuuya sys_events: Ta6nuya coobITUiA

Ta6n. 54. NMona Ta6nuubl sys_events

Mone Tun OnucaHvne

repllD i8 CnyxebHoe nose nogcucTeMbl pensmkalmm
replRev i8 CnyxebHoe none noAcucTemMbl penkaumm
replAct i8 CnyxebHoe none nogcucTembl penmkaumm
event_type i1 Tvn cobbITuA

event_id i8 YHUKasbHbIN UAEHTUMKATOP COObLITUSA
sess_id i4 Homep ceccumn

message c64 OnuncaHue cobbITus

server_time t Bpewmsi cobbitus

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 =5

message = "clearing_started"
Hauano knmpuHrosoii ceccumn

event_type =6

message = "extension_of_limits_finished"
PasaBmkka NMMUTOB 3aKOHYeHa

event_type = 36

message = "start_of_calendar_date"

Hauano kaneHgapHoro gHst

event_type = 37

message = "settlement_session_started"
Hauano pacueTHoii ceccum

event_type = 38

message = "settlement_session_finished"
OKOHYaHWe pacyeTHOl ceccum

event_type = 47

message = "settlpricecalc_finished"
PacueTHble LieHbl 3ahMKCMpOBaHbI

4.14. Notok FORTS_PROHIBITION_REPL - 3anpeTb! (Type=R)

4.14.1. Cxema gaHHbIX
Tabnuupbl:

« prohibition - 3anpeTbl

¢ sys_events - Tabnumua co6bITUiA
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4.14.1.1. Ta6nuuya prohibition: 3anpetbl

Ta6n. 55. Monsa tTa6nuybl prohibition

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTeMbl penkaumm

replRev i8 CnyxebHoe none nogcMcTeMbl penkaumm

replAct i8 CnyxebHoe nosne nogcucTeMbl penmkalmm

section c50 Mms cekumum

base_contract_code c25 Kof 6a30BOro akTuea.

isin_id i4 YHVKa/TbHbIN YACTOBOW UAEHTUMNKATOP NHCTPYMEHTA
group_mask i8 BuToBas mMacka rpynmn, no KOTOPbIM AeicTByeT 3anpeTt
xprohibition_id i8 Homep 3anpeta

section_id i4 MpaeHTndmkaTop cekuyum

initiator i4 WHuumatop 3anpeta

base_contract_id i4 Uncnooii naeHtTudmkaTop 6a3oBoro KOHTpakTa
client_code c7 Kof knneHTa

is_legacy i1 Tun nHuumartopa 3anperta

priority i4 MpuopuTteT 3anpeta

type i4 Twun 3anpeta

MpumeyaHus:

* [Mone initiator - H1umnaTop 3anpeta:
1 TnasHbIli Tpeligep P®;
2 AgmuHuctpartop KU,
3  AamuHuctpartop TC.

« [lone type - Tun 3anpeta

0 PaspeLueHbl Bce onepauuu. Vicnonb3yeTca 415 TOYEHHOro paspeLleHns B clyyae Hanmumna 6onee LWMPOKOro 3anpeTa;
1 3anpeT Ha OTKpbITME NOo3nLUIA;

2 3anpeT Ha BbICTaB/IeHne NobObIX 3a9BOK;

3 3anpet Ha OTKPbITUE NO3ULMIA Ha NPOAAXY;

0x08 3anpeT 6pokepa Ha nogadvy NnopyyeHuii Ha SKCNnpaLmio;

0x10 3anpet naBHoro Tpeiigepa P® Ha nogady nopyyeHuii Ha Skcnupayuo. Ho emy caMoMmy - MOXHO;

0x20 3anpeT Ha 3anpoc NoToka NMKBMAHOCTM 6e3 aBTonoaTBepxaeHus (RFS);

0x40 3anpeT Ha 3anpoc notoka nmkeugHoctu (RFS);

0x80 3anpeT Ha 3aK/toyeHns cAenkn Npn HeJoCTaTou4HOM KonmyecTse KOTMpoBoK (RFS);

0x100 3anpeT Ha 3anpoc NOTOKa SIMKBUAHOCTY C OrpaHnyYeHNeM BpeMEHN XW3HN KOTUPOBOK (RFS).
 Mone group_mask - BUToBas Macka TVNOB MHCTPYMEHTOB:

0x40000000  ®Lroyepcsbl.

0x80000000  ONUMOHBI.

« MMone priority - OT MaKCMMasibHOTO NprUopUTeTa K MUHUMAaIbHOMY:

KnueHTCKuiA NpuopuTeT BbICOKUIA 12
KNneHTCKMin NnpruopuTeT cpeaHuii 11
KnuneHTCKniA NpuopuTeT HU3KWIA 10
KnneHTckuii kof, MHCTPYMEHT 9
KnueHTckuin koa, BA 8
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KnueHTckuii kog, Bce BA 7
Kog B®, HCTpYMeHT 6
Kopg, B®, BA 5
Kop, B®, Bce BA 4
Kop, P®, nHCTpyMeHT 3
Kopg P®, BA 2
Kop, P®, Bce BA 1

» lMone section - Ha3saHue cekuuu:
1 ®oHpoBas
2 TosapHas
3 [JeHexHas

* TMone is_legacy - Tvn nHuumatopa 3anpeta:
0 3anpeT 6bin BbICTaBNEH ALMUHUCTPATOPOM TOPTOB WU/N KIMPUHTA N HE MOXET ObITb U3MEHEH NONb30BaTeNeM;
1 3anpert 6bi1 BbICTAB/IEH MOMNb30BATENIEM W MOXET 6biTb U3MEHEH CpeACcTBamm LL30B0ro API.

4.14.1.2. Ta6nuuya sys_events: Taénuya coobITUiA

Tab6n. 56. Mona Tabnuybl sys_events

Mone Tun OnucaHne

repliD i8 CnyxebHoe none nogcucTembl penmkaumm
replRev i8 CnyxebHoe none nogcMcTeMbl pennkaumm
replAct i8 CnyxebHoe nosne nogcucTeMbl penmkalmm
event_id i8 YHVKasbHbIN UAEHTUMKATOP COObLITUSA
sess_id i4 Homep ceccun

event_type i1 Tvn cobbITuA

message c64 OnuncaHune cobbITUSA

server_time t Bpewms cobbiTus

MpumeyaHus:

¢ Bo3MOXHble TVMbl COOLITUIA

event_type=1
message = "session_data_ready"
3aKoHuYeHa 3arpyska faHHbIX U3 KIIMPYHIOBOl CUCTEMbI B TOPrOBYHO Nepes, HauyasioM HOBOI TOProBoi ceccumn

event_type =5
message = "clearing_started"
Hauano knupuHrosoii ceccum

event_type =6
message = "extension_of_limits_finished"
PasgBmkka NMMUTOB 3aKOHYeHa

event_type = 36
message = "start_of_calendar_date"
Hauano kaneHgapHoro gHs

event_type = 37
message = "settlement_session_started"
Hauaso pacueTHoli ceccum

event_type = 38
message = "settlement_session_finished
OKOHYaHWe pacyeTHO ceccum

event_type = 47
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message = "settlpricecalc_finished"
PacueTHble LieHbl 3ahuKCpoBaHbl

4.15. Notok FORTS_REFDATA_REPL - CnpaBo4yHast U ceCCUOHHasA nHcopma-
uua (Type=R)

4.15.1. Cxema gaHHbIX
Tabnuubl:
* rates - CnpaBOYHUK KypcoB BaslloT
 fut_sess_contents - CnpaBOYHUK TOPryemMbIX MHCTPYMEHTOB (thblovepchbl)
« fut_vcb - CnpaBoyYHuK TOpryembix akTnBOB (hbloUepchbl)
« fut_instruments - CnpaBOYHUK UHCTPYMEHTOB
 fut_bond_registry - CnpaBo4HUK NapameTpoB CMOT-akTNBOB
* dealer - CnpaBoyHuK orpM
+ sys_messages - Coo6LLeHNA TOProBoii CUCTEMBI
* opt_sess_contents - CnpaBoYHMK TOPryeMbIX MHCTPYMEHTOB (OMLMOHbI)
* opt_vch - CnpaBoYHMK TOPryeMblx akTUBOB (OMLMOHbI)
* multileg_dict - CnpaBoOYHMK CBA30K

« fut_intercl_info - MHchopmaums o BapnaunoHHOl Mapxe no dibloyepcaM, paccUnTaHHON No pesynbrataM NPOMEXYTOYHOTO K/IUPUHTA.
HaunHas c Bepcum 9.3 Tabnuua 06baBAseTCsA ycTapeBLueli n 6yaeTt yaaneHa B Bepcum 9.9.

 opt_intercl_info - indopmauua o BapnaLunoHHO Mapxe 1 NpeMuy no OnLMoHaM, paccunTaHHON No pesynsratamM NPOMEXYTOUHOTO K-
puHra. HaumHas c Bepcum 9.3 Tabnuua o6baBaseTcs ycTapesLueli u 6yaet yaaneHa B Bepcum 9.9.

 opt_exp_orders - Mopy4yeHns Ha aKCnmpaLmio

« fut_bond_nkd - HK/ Ha gaTy ncnosHeHns CpoYHOro KOHTpakTa ¢ obnurauveit

« fut_bond_nominal - Paamepbl BbinaiaT HOMUHAIBHOM CTOMMOCTU obnuraumn
 fut_bond_isin - CnpaBOYHNK COOTBETCTBMSA MHCTPYMEHTOB CMOT-aKTBam

* user - Monb3oBatenu cucTemsbl

 sess_option_series - ONLUWOHHbIE CEpUn Mo CECCUAM

* investor - CnpaBOYHVIK K/IMEHTOB

« fut_margin_type - Tun mapxnpoBaHus

« fut_settlement_account - PacueTHblii Kog

* sma_master - MNpusaska SMA-nornHa K MASTER-noruHy

» sma_pre_trade_check - HacTpoiikm npegsaputenbHbix NpoBepok SMA-norvHa

* clearing_members - YyacTHVKM KIMpuHra

* instr2matching_map - ConoctaBneHvne NHCTPYMEHTOB MaTUUHry

« fut_exec_orders - Mopy4yeHuns Ha UCNosiHeHVe OfHOAHEBHbIX (hbOYEPCOB C aBTONPO/IOHraLmel
« discrete_auction - MNapameTpbl Ha3Ha4YEHHbIX ayKLMOHOB OTKPbITWS

« discrete_auction_base_contract - ConoctaBneHne MHCTPYMEHTOB ayKLMOHY OTKPbITKS
« trade_periods - [NapameTpbl TOProBbIX NEPNOL0B

* session - MiHhopmauusi o Toproeoii ceccum
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 brokers_base_contracts_params - hamBuayanbHblii koachguumeHT MO B paspe3e 6a30BOro KOHTpakTa u 6o

¢ sys_events - Tabnmua cobbITUiA
4.15.1.1. Ta6nuya rates: CnpaBoOYHUK KYpCOB BasllOT

Ta6n. 57. Mona Tabnuybl rates

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTembl penkaumm
replRev i8 CnyxebHoe none nofcucTeMbl pennkaumm

replAct i8 CnyxebHoe nose nogcucTeMbl penmkalmm

rate_id i4 M aeHTudmkaTop BasTiOThl niarexa

curr_base cl5 Kof 6a30BOii BasHOTbI

curr_coupled c15 Kop, conpsixéHHoW BasoTbI

radius d16.5 Paanyc nsameHeHus LeHbl nHAMKaTopa B npoueHTax

4.15.1.2. Ta6nuua fut_sess_contents: CnpaBO4YHUK TOPryeMbIX UHCTPYMEHTOB (thbiouepcbl)

Tabnuua cogepXuT CNPaBoOYHUK MHCTPYMEHTOB, Ha3HAUYEHHbIX K TOpram B CECCULD.

Ta6n. 58. Nonsa Ta6nuybl fut_sess_contents

Mone Tun OnucaHvne

repllD i8 CnyxebHoe none noAcucTembl pennkaumm

replRev i8 CnyxebHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe none nogcucTeMbl pennkaumm

sess_id i4 MaeHTudmkaTop TOproBoii ceccum

isin_id i4 YHVKasbHbIN YACIOBOW UAEHTUMUNKATOP NHCTPYMEHTA

short_isin c25 KOpOTKMiA CUMBOJIBHBINA KOA, MHCTPYMEHTA 4715 MHDOPMALMOHHBIX CUCTEM

isin c25 CVMBO/IbHbIN KO UHCTPYMEHTA

name c75 HavmeHoBaHve UHCTpymeHTa

inst_term i4 CwmeLleHune oT crnoTta

base_contract_code c25 Kof 6a30BOro akTuea.

limit_up d16.5 BepxHuiA NMUT LieHbI

limit_down d16.5 HWKHWIA NUMUT LEeHbI

settlement_price_open d16.5 PacueTHas LeHa Ha Havasio ceccuu.

buy_deposit d16.2 'O nokynatens

sell_deposit d16.2 'O npogasua

roundto i4 KonnuecTBo 3HaKoB nocsne 3anaToli B LeHe

min_step d16.5 MUWHMMasTbHBIN LWar LeHbl

lot_volume i4 KonuuecTtBo eanHuL, 6a30BOro aktueBa B MHCTPYMEHTE

step_price d16.5 CTOMMOCTb Llara LeHbl

last_trade_date t [aTta okoHYaHVA obpalleHns MHCTPYMEeHTa.

is_spread i1 Mpu3Hak BXxoxaeHns blovepca B MeXMecayHbI cnpesd. 1 — xogut; 0 —
He BXoauT

d_exp_start t [Jata Hayana NCnonHeHNs1 MHCTPYMeHTa

percent_rate d6.2 MpoueHTHas cTaBka 4719 pacyeTa BapuaLMoOHHOW MapXu Mo NPOLEHTHbIM
obrovepcam

settlement_price d16.5 PacueTHas ueHa nocne nocnesHero KAupuHra.

signs i4 Mone npusHakos

ticker i4 YHUKasbHbI uncioBoit kog MnaBHoro Cnota

state i4 COCTOSIHME TOProB/IN MO UHCTPYMEHTY

multileg_type i4 Twun cBA3KN

legs_qty i4 KonnuectBo MHCTPYMEHTOB B CBA3KE

step_price_clr d16.5 CTOMMOCTb Luara LieHbl B K/IMPUHIOBYIO CECCUI0
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Mone Tun OnucaHune

step_price_interclr d16.5 CTOMMOCTb LLara LieHbl MPOMEXYTOUHOTO KNvpuHra. MNone ssnseTcs ycra-
pesLwwmMM 1 6yaeT yaaneHo B sepcun 9.9

step_price_curr d16.5 CTOMMOCTb MUHMM&a/ILHOTIO LUara LieHbl, BblpakeHHasn B BastoTe. MIcnosb-
3yeTcs A1 KOHTPaKTOB C payeTamy B BanoTe, A1 pybneBbix KOHTPAKTOB
3HayeHve coBnagaet co step_price.

pctyield_coeff d16.5 KoathdmumeHT Ans BblYUC/IEHNA [OXOAHOCTHU MO dhbloyepcam Ha NpoLeHT-
Hble CTaBKu

pctyield_total d16.5 Cymma CTaBOK /151 BbIMUCIEHUST [OXOAHOCTU NO dhbloyepcam Ha NPOLEHT-
Hble CTaBKu

d_exp_end t [lata OKOHYaHWA NCNONMHEHNSA MHCTPYMEHTa

enforce_ims_half_netting i1 Mpu3HaK yunTbiBaTb PUCKA MEXMECSAYHOIO cnpeja no npasusy "nonyHeT-
T10". 1 - pa; 0 — HeT.

tas_base_fut_isin_id i4 MpeHTtndomkatop (isin_id) BA-dhblouepca ans TAS-cbtoyepca (B mekywel
Bepcuu HedoCMyriHo)

trade_mode_id i4 Pexum Topros, B KOTOPbIA BXOAUT MHCTPYMEHT. OAUH MHCTPYMEHT MOXET
BXOAWTb TO/MBKO B 1 pexum Topros. Homep 6uta, Hymepauusa HaunHaeTcs
cl.

group_mask i8 BuToBas macka rpynn, B KOTOpble BXOAUT MHCTPYMEHT

trade_period_access i8 Mpu3Hak TOproBny B onpeaeneHHbIi neprof ceccumn (brtoBas Macka)

buy_deposit_erc dl6.2 BasoBoe 'O nokynatens ana KOYP (py6)

sell_deposit_erc d16.2 Basosoe 'O npogasua ans KOYP (py6)

buy_deposit_hrc d16.2 Basosoe 'O nokynatens ans KMNyP (py6)

sell_deposit_hrc d16.2 Basosoe 'O npogasua ansa KMnypP (py6)

buy_deposit_Irc dl6.2 BasoBoe 'O nokynatens ana KHYP (py6)

sell_deposit_lIrc d16.2 Basosoe 'O npogasua ans KHYP (py6)

buy_deposit_mrc d16.2 Basosoe 'O nokynatens ans KCYP (py6)

sell_deposit_mrc d16.2 Basosoe 'O npogasua ans KCYP (py6)

settlement_price_clr d16.5 PacueTHas ueHa npeacTosLell KTMPUHIOBOI ceccum.

MpumeyaHus:

 COCTOsIHME Ceccum MMeeT NPUOPUTET Haf COCTOSIHUEM UHCTPYMEHTA. TO eCTb, EC/IM CECCUS HAXOAWUTCS B COCTOSIHUM «NPUOCTAHOBEHA»
UNK «3aBeplLieHa», TO N0 BCEM UHCTPYMEHTAM Heflb3s TOProBaTh, HE3ABMCUMMO OT 3HAYEHUs state B MHCTPYMEHTe.

« [lone state MOXeT NPUHMMaTL CneayoLme 3HaYeHua:

0 Ceccua No aTOMy MHCTPYMEHTY HasHayeHa. Henb3si cTaBUTb 3as1BKW, HO MOXHO YAa/IATb N0 3TOMY MHCTPYMEHTY.

1 Ceccusi N0 3TOMy UHCTPYMEHTY MAET. MOXHO CTaBUTb U yAANSATb 3as1BKM MO 3TOMY MHCTPYMEHTY.

2 TpuocTaHOBKa TOProB Mo BCEM MHCTPYMEHTaM. Hesnb3si CTaBUTb 3asiBKW, HO MOXHO YAaNATb.

3 Ceccus No 3TOMy MHCTPYMEHTY NPUHYAUTE/NBHO 3aBeplieHa. Henb3s CTaBuUTb 1 yAaIsTh 3asBKY N0 3TOMY UHCTPYMEHTY.

4 Ceccusi N0 3TOMY UHCTPYMEHTY 3aBepLUeHa Mo BPeMEHW. Henb3s CTaBUTh W yAaNATh 3asBKW N0 3TOMY VHCTPYMEHTY.

5 TpuocTaHoBKa TOProB MO 3TOMY MHCTPYMEHTY. Henb3s CTaBUTb 3asiBK1, HO MOXHO YAaNsATh M0 3TOMY MHCTPYMEHTY.

6 CrapToBas ayKLMOH OTKPLITUS MO 3TOMY UHCTPYMEHTY. MOXHO CTaBUTb U YAAISTb 3asBKU MO 3TOMY UHCTPYMEHTY.
7 AYKUMOH OTKPbITUSI N0 3TOMY UHCTPYMEHTY 3aBepLUEH.

8 Ceccusi N0 3TOMy MHCTPYMEHTY UAET. MOXHO CTaBUTh 3asiBKV B 3aKPbITVE MO 3TOMY UHCTPYMEHTY.

9  AYKUMOH OTKPbITVSI N0 3TOMY UHCTPYMEHTY UAET. MOXHO CTaBUTb 3as1BKM B 3aKPbITUE N0 3TOMY NHCTPYMEHTY.

* lone signs SABM1ISeTCA GUTOBOI MacKoi 1 MOXET npnHUMaThb cregyruine sHa4yeHua:

0x10 Mpv3HaK aHOHUMHOW TOProBAn
0x20 Mpr3HaK HeaHOHUMHO TOProBx
0x100 Mpr3HaK MHCTPYMeHTa-CBA3KN
0x200 PLrouepc
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0x4000 OpHOAHEBHbIV (hblOYEPCHBI KOHTPaKT ¢ aBTonposioHrauuein (CFD - Contract for difference)
0x10000 KaneHpapHblii cnpes,
0x40000 Mpu3Hak KonnarepanbHOro MHCTpyMeHTa
0x80000 3Kcnupauusa no pacnmcaHuio Uan aKcnupauns B KIMPUHIOBYH CECCUIO:
o 0 - B KnupuHrosyto ceccuio
o 1 - no pacnucaHuio
0x100000 TAS-thbtouepc (B mekyuwjeli sepcuu HedoCmyInHo)
 Mone multileg_type MOXeT NprHMMaTh CreayoLlme 3HaueHus:
0 OG6blYHbIi MHCTPYMEHT - HE CBSA3Ka
3 KaneHngapHblii cnpeg,

e TOYHOCTb LEH B K/IMPUHIOBbLIX CAENKax MOXET MNpeBblllaTb yKa3aHHyo B none roundto ONna MHCTPYMEHTa, LeHa Takoi COoENKN MOXeT
ObITb HE KpaTtHa MUHMMasibHOMY LWary LeHbl.

* MNone trade_mode_id MOXeT NpUHMMAaTb CNeaytoLLMe 3HAYEHUS:
1  Pbloyepchbl, aHOHUMHbII
3 OnuUMOHbI, aHOHUMHBIiA
14 KaneHpapHble cnpegbl, aHOHUMHbIi
17 KonnaTepasnbHblii, aApeCHbIii
18 OpHOAHEBHbIN hbloyepc ¢ aBTONPOOHraLveli, aHOHUMHbIV
* Mone group_mask saBnseTcs 6UTOBOI MACKO N MOXET NPUHUMATL CNeAyoLLMe 3HAYEHNS:
0x1  CsobogeH
0x2  MepenonHenue HaltGroupMask
0x4 3anpet Toprosartb B AONOMHUTENBHY CECCUI0
0x10 WcnonHeHwe B MK (nocTtaska)
0x20 XanbTbl, CBA3AHHbIE C AUCKPETHLIMW ayKLIMOHaMKN
* Mone trade_period_access sBnsetcst GUTOBON MACKON N MOXET NPUHUMATb CreaytoLine 3Ha4eHns:
0x1 OcHoBHas
0x2 BeyuepHssa
0x4 [ononHuTesibHasA Ceccus BbIXOAHOIO AHA
0x8 YTpeHHss
4.15.1.3. Ta6nuuya fut_vch: CnpaBouHUK TOpryemMbiX akTMBoB (thbrouepchbl)
Tabnuua cogepXmT cnpaBoYHMK 6a30BbIX KOHTPAKTOB A/19 UHCTPYMEHTOB.

Ta6n. 59. Monsa taénuubl fut_vcb

Mone Tun OnucaHvne

repllD i8 CnyxebHoe nose nogcucTeMbl pensmkawmm
replRev i8 Cnyxe6bHoe none noAcucTembl penkaumm
replAct i8 CnyxebHoe nosie noacucTeMbl penmkaymm
base_contract_code c25 Kof 6a30BOro aktuea.

name c75 HavmeHoBaHve

exec_type cl Tvn ncnonHeHus

curr c3 Baniota KoTmposaHus

trade_scheme cl dopma TOpros

section c50 HavmeHoBaHuve Cekuun
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Mone Tun OnucaHune

rate_id i4 MpeHTudmkaTop kypca

base_contract_id i4 UncnoBoii naeHtTudmkarop 6a3oBoro KOHTpakTa

SECCODE cl2 Kop, SECCODE Ta6nuubl SECURITIES wnto3a ASTS. 3HaueHue no ymor-
yaHuio NULL.

signs i4 Mone npusHakoB

negative_prices i1 Mpu3HaK orpaHnyeHns oTpuLaTenbHbIX LEH.

option_model i1 Mogenb LeHoo6pa3oBaHus ONUUOHOB.

asset_class i4 Tvn 6a30BOro akTMBa.

board_md c4 MaeHTudmkatop pexvma Topros SECBOARD 13 winto3a ASTS.

section_id i4 MpeHTndomkatop Cekuun

expiration_time t Bpems akcnvpauummn B Toprax

MpumeyaHus:

« [None exec_type MOXeT NpUHMMAaTh cregytolime 3Ha4YeHns:
| PacyeTHblii
T TocTaBka akumin Yepes ToproByto cuctemy ASTS
D Tloctaska gpyrm cnocobom (B aHHOe BPeMs He UCMOosb3yeTcsl)
 lMone trade_scheme MOXeT NPMHUMATL CefyloLime 3HaUYeHNs:
F C nonHeim obecneyeHvriem
G C 3asiorom
 [one signs siBNsieTcA 6UTOBOV MackKoli 1 MOXET NPUHUMaTL CrefyloLne 3HaYeHUs:
0x1 Skcnupauua No pacnncaHunio MW aKCIMpauus B KNMPUHroByto ceccuto: O - B KNMpuHrosyto ceccuio; 1 - no pacnmcaHuio
0x2 Tlpu3HaK OTHECEHWUA MHCTPYMEHTa K MHOCTPaHHbIM: O - He MHOCTPaHHBIiA; 1 - NHOCTPaHHBIN
0x4 MMpusHak TAS-obtodepc: 0 - He TAS-thbtouepc; 1 - TAS-thbtouepc (B mekyweli sepcuu HEA0CMYIHO)
0x8 [AnsA kBannuULMpoBaHHbIX MHBECTOPOB
« [one negative_prices MOXeT NpUHMMaTh Cneaytolye 3Ha4eHns:
0 LleHbl doblouepcoB, LieHOBbIE rPaHuLbl U CTPaliki OMLUVYOHOB OrpaHNYeHbl NONOXUTENbHBIMW 3HAYEHNSMN
1 UeHbl dhblo4epcoB, LeHOBbIE rpaHuLibl U CTPaiK1 ONLMOHOB He OrpaHnyeHbl
« TMone option_model MOXET NPUHNMATbL CreaytoLine 3Ha4eHNs:
0 Mogenb bnaka-lloyn3a
1 Mogenb bawense
* Mone asset_class MOXeT NPMHUMATL CnefytoLime 3Ha4YeHNs:
1 Akuusa
2 Baora
3  Obnurauus
4 VHpekc
5 ToBap
6 TlpoueHTHas cTtaBka
« [None section_id MOXET NpUHUMAaTL CneayoLye 3HauYeHus:
1 doHpoBas cekuus
2 TosapHasa cekuns

3 [leHexHas cekuus
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Ta6n. 60. Mona ta6nuybl fut_instruments

4.15.1.4. Ta6nuua fut_instruments: CnpaBoYHNK NHCTPYMEHTOB

Mone Tun OnucaHve

repllD i8 Cnyxe6Hoe none noAcucTeMbl pennkaumm

replRev i8 CnyxebHoe none nogcucTeMbl penkaumm

replAct i8 CnyxebHoe none nogcucTeMbl pennkaumm

isin_id i4 YHVKasbHbI YACIOBOW NAEHTUUKATOP NHCTPYMEHTA

short_isin c25 KOpOoTKWiA CUMBO/bHBIN KO, UHCTPYMEHTA A4/15 MHPOPMALMOHHbIX CUCTEM

isin c25 CVIMBO/IbHbIN KO UHCTPYMEHTA

name c75 HavmeHoBaHWe UHCTpyMeHTa

inst_term i4 CwmelleHune oT crnoTta

base_contract_code c25 Kop, 6a30Boro akTuBa.

settlement_price_open d16.5 PacyeTHas LieHa Ha Ha4Yao ceccum.

roundto i4 KonunuecTtso 3HaKoB nocsie 3ansiToi B LieHe

min_step d16.5 MUWHMMasbHBIN LWar LeHbl

lot_volume i4 KonnuectBo eauHuL, 6a30BOro akTmea B MHCTPYMEHTE

step_price d16.5 CToMMOCTb Luara LeHbl

last_trade_date t [lata oKOHYaHus o6palLeHnss UHCTPYMEHTA.

is_spread i1 Mpu3Hak BXoxaeHns blodepca B MeXMecsyHbIin cnpesd. 1 — Bxogut; 0 —
He BXoauT

d_exp_start t [Jarta Hayana NCnosiHeHNs1 MHCTPYMeHTA.

percent_rate d6.2 MpoueHTHan cTaBka A/1s pacyeta BapuaLyoHHOV MapXu No MPOLEHTHbIM
thbtouepcam

settlement_price d16.5 PacueTHas LueHa nocne nocnegHero KAMpuHra.

signs i4 Mone npusHakos

multileg_type i4 Tun cBA3KK

legs_qty i4 KonnuectBo MHCTPYMEHTOB B CBA3KE

step_price_clr d16.5 CTOMMOCTb Lara LieHbl B KNIMPUHIOBYH) CECCUID

step_price_interclr d16.5 CTOMMOCTb LUara LieHbl MPOMEXYTOYHOTO KNvpuHra. MNone senseTcs ycTa-
peBLUUM ¥ ByaeT yaaneHo B Bepcun 9.9.

step_price_curr dl6.5 CTOMMOCTb MWHMM&a/ILHOIO Lara LieHbl, BbipaykeHHasn B BastoTe. Icnosb-
3yeTcs A1 KOHTPaKTOB C payeTamu B BastoTe, 419 pybneBbix KOHTPAKTOB
3HayeHve coBnagaet co step_price.

pctyield_coeff d16.5 KoadhchuumeHT 4nsa BbluMCIEHNS AOXOAHOCTY MO (obloYepcaM Ha MPOLEHT-
Hble CTaBKu

pctyield_total d16.5 CymMMa CTaBOK /151 BblUMCIEHNS JOXOAHOCTU NO ddbloYepcam Ha NpPoLEHT-
Hble CTaBKu

series_type cl Tun cpoYHoCTH ghobtovepca. M - MecsiuHblIit; Q - KBapTasibHblIiA.

enforce_ims_half_netting i1 Mpu3HaK yunTbiBaTb PUCKA MEXMECSAYHOTO cnpeja rno npasusy "nonyHeT-
T10". 1 - pa; 0 — HeT.

tas_base_fut_isin_id i4 MpeHnTtndomkatop (isin_id) BA-dhblouepca ans TAS-dbtovepca (B mekywel
Bepcuu HedocmyrHo)

trade_mode_id i4 Pexmm TOpros, B KOTOPbIA BXOAUT MHCTPYMEHT. OfUH MHCTPYMEHT MOXET
BXOAMTb TO/IbKO B 1 pexwum Topros. Homep 6uta, Hymepauus HaumHaeTcs
cl.

group_mask i8 BuToBas macka rpynmn, B KOTOpblE BXOAUT UHCTPYMEHT

trade_period_access i8 Mpu3Hak TOproBny B onpeeneHHbIi neprof ceccumn (brtoBas Macka)

MpumeyaHus:

e TOYHOCTb LEH B K/IMPUHIOBbLIX CAENKaxX MOXET MNpesblllaTh yKa3aHHyo B none roundto ONna MHCTPYMEHTa, LeHa Takoi COoENKN MOXeT

ObITb HE KpaTtHa MUHMMasibHOMY Llary LeHbl.

« [one trade_mode_id MOXeT NpMHUMAaTh CreaytoLme 3Ha4YEeHUS:

1  ®bloyepchbl, aHOHUMHbII
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3 OnuMOHbI, aHOHUMHBIiA
14 KaneHgapHble cnpefbl, aHOHUMHbIN
17 KonnartepasibHblii, aapecHbIii
18 KOHTpakT Ha pasHuuy LieH, aHOHUMHBbIi

« TMone group_mask siBnsieTcs GUTOBOI MAcKO 1 MOXET NMPUHUMATL CriefytoLime 3HaYeHNs:

0x1  CsobogeH

0x2 MepenonHeHve HaltGroupMask

0x4 3anpet Toprosarb B AONOMHUTENBHYO CECCUI0
0x10 WcnonHeHwue B NK (nocTtaBka)

0x20 XasibTbl, CBSA3aHHbIE C AVUCKPETHLIMW ayKLMoHaMN

« [Mone trade_period_access ABsSieTCSs GUTOBOIN MACKOW U MOXET NPUMHUMAaTL Criefytolmne 3HauYeHns:

0x1 OcHosHas
0x2 BeyepHsa
0x4 [lononHuTenbHas Ceccus BbIXOLHOTO HA
0x8 YTpeHHss

4.15.1.5. Ta6nuua fut_bond_registry: CnpaBo4yHMK napaMeTpoB CNOT-aKTUBOB

Ta6n. 61. Mona ta6nuybl fut_bond_registry

Mone Tun Onucaxne

repliD i8 CnyxebHoe none nogcMcTeMbl pennkaumm

replRev i8 CnyxebHoe nosne nogcucTeMbl penmkalmm

replAct i8 CnyxebHoe none noAcucTemMbl penkaumm

bond_id i4 YHVKa/TbHbIA YACOBOW NAEHTUMNKATOP CMOT-aKTUBa
small_name c25 CVIMBO/IbHbIN KOf, CNOT-aKTMBa

short_isin c25 ISIN kopg akuun/BbINyck 06NUraumnn/Kos, BastoThbl
name c75 HaunmeHoBaHve crnoT-akTusa

date_redempt t [Jata norawenus obnvraumm (NULL gns octasibHbIX)
nominal d16.5 HomuHan obnvrauum/akumm

bond_type i4 Tun: akums/obnuraums/santota

year_base i2 Ba3a pacueTa (yc/no0BHOe KO/IMYeCTBO AHEN B rogy)
MpumeyaHus:

« TMone bond_type siBNsieTc GUTOBOI MACKOi 1 MOXET NPUHUMATL CrefytoLne 3HaueHus:

0x1 Akumnsa
0x2 Ob6nurauns
0x4 Ob6nuraumsa ¢ amoptusaumer

0x800000 BastoTta

Ta6n. 62. Nona Taénuybl dealer

4.15.1.6. Ta6nuuya dealer: CnpaBo4HUK hrpm

Mone Tun OnucaHvne

repllD i8 CnyxebHoe nose nogcucTeMbl pensmkawmm
replRev i8 CnyxebHoe none nogcucTemMbl penkaumm
replAct i8 CnyxebHoe none nogcucTembl penkaumm
client_code c7 Kog, knneHTa

name c200 HaumeHoBaHve dvpmbl
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Mone Tun OnucaHune

rts_code c50 Kog PTC dhmpmbl

signs i4 Mone nNpusHakoB. 4 - pexuM 610KMPOBKN AgMUHUCTpaTopa Toproeoit Cu-
CTeMbI, 8 - pexum 610kMpoBky MnasHoro Tpeiiaepa PacueTHoit dupmbl

status i4 Mpu3Hak 060cobneHHOCTY pasgena

transfer_code c7 Kog cueTa f1a nepeHoca nosunumm

exp_weight d3.2 Bec cueHapues akcnupauum ans 6@ B urorosom 0. byaet npumeHeH B
K/IMPUHIOBYIO CECCUI0

num_clr_2delivery i4 KonmyecTBo KIMPUHIOB [0 3KCnupauun A8 Havana pacyeta clueHapues
akcnupauuy no b®. byfeT npyMeHeH B KIMPUHIOBYO CECCUI0

margin_type i1 Pexum mapxvposaHusa no pasgenam b®. 3 - MonyHeTtTo, 4 - HetTo. Bynet
NMPUMEHEH B K/IVPUHTOBYHO CECCUI0

calendar_spread_margin_type i1 Tvn MapXupoBaHNsi KasleHAAPHbIX cnpegoB A1 noptdens b&. 3 - Mony-
HeTTOo, 4 - HeTTo. ByAeT NpYMeEHEH B K/IMPUHTOBYO CECCUIO

num_clr_2delivery_client_default i4 KonnyecTBo K/IMPUHIOB [0 3KCnupauuu A8 Hayana pacyeTa cueHapues
3KCNMpaLun No KNVeHTaM - 3HaYeHve no ymonyaHuio. byaet npyumeHeH B
K/IMPUHIOBYO CECCUI0

exp_weight_client_default d3.2 Bec cueHapues akcnvpauum B UToroBom 'O NSt KIMEHTCKUX pas3fenos -
3HaueHne no ymonyaHuio. byaet npuMeHeH B KNIMPUHTOBYIO CECCUI0

coeff_im d16.5 KoathdmumeHT ntorosoro N0 ana B®P. byaeT npuMeHeH B K/IMPUHIOBYIO
ceccuio.

check_limit_on_withdrawal i1 Mposepka foctatoyHocT obecnedveHnss no b® npu BBOAE/BbIBOAE
cpencts. 1 - [a, 0 - Het

limit_tied_money i1 CooTBeTCTBME TOProBoro numuTta b® cymme cpefcts Ha pasgenax bo.
1 - NopaepxuBatb cootBeTcTBUE, 0 - He3aBUCUMLIA (BUPTYaslbHbIN) u-
MWT. BUpTyasibHblli IUMUT MO pe3ynibTatam KAVPUHIOBOW CECCUW MEHSIET-
CA TO/IbKO Ha BENMUYUHY AoxofdalyobiTka. ByaeT npyMeHeH B KIMPUHIOBYHO
ceccuo

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

no_fut_discount i1 dnar 3anpeLleHns NCrnonb3oBaHUsA CKUAKN NO dobloyepcam Ans noptdens
B®. 1 - 3anper, O - HeT. BygeT npuMeHeH B K/IMPUHIOBYIO CECCUI0

no_fut_discount_client_default i1 dnar 3anpeLLeHns NCnob30BaHWsA CKUAKN MO (oblovepcaM A5 KITMEHTOB -
3HayeHue no ymon4daHuto. 1 - 3anpert, O - HeT. Byaet npumMeHeH B KIMPUH-
TOBYH0 CECCUI0

firm_id cl2 Kopg, YyacTHMKa TOpros Ha CPOYHOM pblHKe

tm_name c200 HavmeHoBaHve YyacTH1Ka Topros

short_option_minimum_charge_ratio| d5.3 MHavBmayanbHbii koadoduumeHT Beca cueHapus SOMC.

ics_margin_type i1 Tvn MapPX1UpPOBaHUSi MEXKOHTPAKTHbLIX cnpegoB. 3 - MonyHeTTo, 4 - HeTTo
MKC.

order_allowed_in_morning_session |il [ocTyn K Topram B YTPEHHIOK TOProBy CECCUI0.

order_allowed_in_weekend_session|il [JocTtyn K Topram B AONO/THUTESIbHYIO TOPTrOBYHO CECCUI0 BbIXOAHOIO [HS.

MpumeyaHus:

« [None status siBNsieTCA GUTOBON MacKoi:

o 0x01 - bpokepckas chupma Y

o 0x02 - O6bocobneHHas Bpokepckas dpma (OBD)
o 0x100 - B® ana knueHTa - puanyeckoro nuua

o 0x200 - B® ans knueHTa - HepesneHTa

o 0x10000 - HKL|

o 0x20000 — CobcTBeHHast Bpokepckas dunpma

o 0x40000 — KnueHTckasn bpokepckas upma

o 0x80000 - Cneub®

[Opyrvie 6UTbI cofiepXar TeXHUUeckyto HhopmaLio
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» Mone order_allowed_in_morning_session MOXeT NPUHMMAaTb CeayloLmMe 3HaYeHUs:
0 /[locTyn K TOpram B yTPEHHIO TOProBYIO CECCUI0 OrpaHMyeH. 3anpeLleHbl TOProBble onepauymn, KpoMe onepaumin CHATUS 3asBOK.
1 JocTyn K Topram B YTPEHHIO TOProBYH CECCUI0 paspeLLeH.

« MMone order_allowed_in_weekend_session MOXeT NpyHUMaTh Crefytolme 3HaueHns:

0 [ocTtyn Kk Topram B fOMOHUTENbHYHO TOPrOBYH CECCUIO BbIXOAHOIO AHSI OrpaHuyeH. 3anpeLleHbl TOProBble onepauumun, Kpome one-
paumii CHATUSI 3asBOK.

1 Joctyn K TOpram B IONOSIHATENIbHYIO TOProBYK CECCUI0 BLIXOAHOIO AHA paspeLleH.
4.15.1.7. Ta6nuuya sys_messages: Coo6LeHUs TOProBoii cuctTembl

Ta6n. 63. MonsA Ta6nuubl Sys_messages

Mone Tun OnucaHne

repliD i8 CnyxebHoe nosie noacucTeMbl penmkalmn
replRev i8 CnyxebHoe none nofcucTeMbl pennkawmm
replAct i8 CnyxebHoe nose noacucTeMbl penmkawmm
msg_id i4 YHVKabHbIN nAEHTUMKATOP CO0bLLeHNA
lang_code c8 A3bIK CO06LLEHMSA

type_id i4 Tun coobLueHns

moment t [Jata 1 Bpems permctpauum coobLyeHus
text c255 KpaTtkunit TekCcT coobLieHus

urgency i1 Mpu3HaK CPOYHOCTU COOBLLEHNSI

status i1 Craryc coobLeHuns

message_body c4000 MMoNHbIN TEKCT COOOLLEHMS

Tunbl COOBLLEHWIA:

type_id TeKcT WwabnoHa coobLeHus

4 YBaxaeMmble KNNeHTbl, eCNN LieHa OCTaHeTCA Ha TekyLLeM ypoBHe B TeueHne #ShiftTimeMin# MuHyT, To TOpru dobtodepca-
MU #B®# 6yayT npuocTaHoBneHbl Ans #HomepPaclumpenus# paclumnperus #FPAHVLA#Hel rpaHuLbl Anana3oHa OLeH-
Ku LleHoBOro kopugopa un #PVICKOB#.

5 Topru chbtovepcamm #65# npuoctaHoBnieHbl ANna #HomepPacwvpenns# pacwumnperus #FPAHLA#Hel rpaHnupl avana-
30Ha OLeHKM LieHoBOro kopugopa n #PNCKOB#.

6 Toprn cbtoyepcamu #bB®# B0o306HOBNEHbI. HoBble #PAHVILIA#HVME ueHOBble rpaHuubl cocTaenstoT: #UpCotir/
DownCotir#, HoBasi cTaBka #NEWRATE#.

Cpegactsa O coctasnsatoT #AmountGO# #valuta#, nsmeHeHne k npegpiayliemy aHwo #DiffAmountGO# #valuta#.

Topru hbtovepcamu #6O# NpPUOCTaHOBNEHDI.

Topru dbtovepcamy #5®# BO306HOBNEHBI.

11 Cnu1CcoK y4aCTHUKOB, MPeAOoCTaBAAOLMX KOTUPOBKY Ha 60nblune o6bemsl - https://www.moex.com/s2996

12 BHuumaHnue! CerogHs nocnefHuii AeHb obpaweHns n akcnupauun #TEKYLWMECALU# #HEAENbHbIE?HegenbHbIx#
#AMEPVIKAHCKX/EBPOMEMNCKUNX# #MAPXWPYEMbIX/MPEMUASIbHbIX# #PACUETHbIX/TIOCTABOUHbIX# on-
LIMOHOB Ha akuumn (#bd#).

13 Ceilyac MOXHO CHVMMATb 3as1BKM.

18 Kypcbl BantoT ans pacyeta Bapmapxu n MO B knupuHrosoii ceccumn: CAD=51.88280, CHF=76.18050, EUR=76.22500,
GBP=84.79190, HKD=9.03970, JPY=0.53061, TRY=3.75870, USR=72.08270.

19 OnpegeneHa LeHa UCMONMHEHNS...

500 CBO6OHBIN TEKCT ANS LWTATHbIX COOBLLEHWIA

501 CBOOGO/HBIN TEKCT A/151 HELUTATHbIX COOBLLEHWIA

4.15.1.8. Ta6nuuya opt_sess_contents: CnpaBo4YHNK TOPryemMbIX MHCTPYMEHTOB (OMNLUUOHbI)
Ta6nvu_|,a COAEePXNT cnpaBOYHUK MHCTPYMEHTOB, Ha3HaAY€HHbIX K TOpram B CECCUI0.

Ta6n. 64. NMona Tabnuubl opt_sess_contents

Mone Tun OnucaHue

repliD i8 CnyxebHoe nosie NoacuUcTeMbl penmkaymn

172


https://www.moex.com/s2996

03.02.2026 PLAZA Il wnto3 Bepcus 9.3

Mone Tun OnucaHune

replRev i8 CnyxebHoe none nofcucTeMbl pennkaumm

replAct i8 CnyxebHoe nose nogcucTeMbl penmkalmm

sess_id i4 MaeHTndomkaTop TOproBoii ceccum

isin_id i4 YHUKaJ/TbHbI YAC/TOBOI NAEHTUMKATOP MHCTPYMEHTA

isin c25 CUMBO/IbHBI KOL, UIHCTPYMEHTA

short_isin c25 KOpOTKWIA CUMBOSbHBIN KOZ, MHCTPYMEHTA [/151 MH(DOPMALMOHHBIX CUCTEM

name c75 HavmeHoBaHWe NHCTpYMeHTa

base_contract_code c25 Kof 6a30BOro akTuea.

fut_isin_id i4 Ko dbro4epCHOro NHCTPYMEHTA

settlement_price_open d16.5 PacueTHas LeHa (TeopeTuyeckas LeHa OnumuoHa) Ha Hayasio ceccum.

base_im_covered_sell dl6.2 BasoBoe 'O nog ofHy NOKPbITYH0 No3uuuio nognucuvka (pyo).

base_im_sell d16.2 BasoBoe 'O nog, ogHy HEMOKPLITYH MO3MUMI0 nognucunka (pyo).

put i1 Tun onuwuoHa. 0 - Call onuwnoH,1 - Put onuuoH

strike d16.5 LleHa cTpalik

roundto i4 KonuyecTtBo 3HaKOB Moc/e 3ansToii B LeHe

last_trade_date t [lata oKOH4YaHWsA obpalleHns MHCTPYMEHTA.

signs i4 [Mone npusHakos

settlement_price d16.5 PacueTHas LieHa (TeopeTuyeckasi LeHa OnLMoHa) nocsne nocefHero K-
puHra.

base_im_buy dl6.2 Basosoe 'O nog, NoKynky Mapxmpyemoro onuuoHa.

option_series_id i4 M aeHTndmkaTop ONuUMOHHON cepun

state i4 CocTosiHMe TOProBs Mo UHCTPYMEHTY.

trade_mode_id i4 Pex1m Topros, B KOTOPbIA BXOAUT MHCTPYMEHT. OUH MHCTPYMEHT MOXET
BXOZMTb TOMBKO B 1 peXWM Topros. Homep 61Ta, Hymepauusi HaYMHaeTcst
cl.

group_mask i8 ButoBasi Macka rpynn, B KOTOpble BXOAUT MHCTPYMEHT

trade_period_access i8 Mpu3Hak TOProeBnn B ONpeAeneHHbI nepmod ceccum (butosast Macka)

base_im_covered_sell_erc d16.2 Baszosoe 'O nog ogHy NOKpbITYO No3uuumio nognucdvka ans KOYP (py6)

base_im_covered_sell_hrc d16.2 Basosoe 'O nog, o4Hy NOKPbITYO No3uumio nognucyvka ans Kryp (py6)

base_im_covered_sell_Irc d16.2 BasoBoe 'O nog ogHy NOKpbITYH no3unuuio nognucyvka ans KHYP (py6)

base_im_covered_sell_mrc d16.2 BasoBoe 'O nog, ogHy NOKpbITY0 no3uumto nognmcuvka ans KCYP (py6)

base_im_sell_erc d16.2 Basosoe MO nog, ogHy HENOKPLITYHO No3uLMio nognucuunka ans KOYP (py6)

base_im_buy_erc d16.2 Baszosoe 'O nog, nokynky mapxupyemoro onuuoHa ans KOYP (py6)

base_im_sell_hrc d16.2 BasoBoe O nog oaHy HEMOKPbITYHO No3uuuio nognvcuunka ans KMNyP (py6)

base_im_buy_hrc d16.2 BasoBoe 'O nog, nokynky mapxumpyemoro onuuoHa ans Krnyp (py6)

base_im_sell_Irc d16.2 Ba3osoe O nog, oAHy HEMOKPbITYIO No3uumio nognucuunka ans KHYP (py6)

base_im_buy_lIrc d16.2 Basosoe 'O nog, nokynky mapxupyemoro onuuoHa ans KHYP (py6)

base_im_sell_mrc d16.2 BasoBoe O nog ogHy HEeNOKpPbITY0 No3uumio nognucymka ans KCYP (py6)

base_im_buy mrc d16.2 BasoBoe 'O nog nokynky mapxvpyemoro onuymoHa gns KCYP (py6)

settlement_price_clr d16.5 PacueTHas LieHa NpeacToALLEi KNMPUHIOBOM ceccumn.

MpumeyaHus:

¢ TOYHOCTb LEH B K/IMPUHIOBbLIX CAEMKaX MOXET MpeBbllaTh yKkasaHHylo B none roundto ANsi MIHCTPYMEHTA, LieHa Takol CAenKn MOXeT

6bITb He KpaTHa MUHUMasTbHOMY LUary LeHbl.

« Tone signs siBSIETC 6GUTOBOI MACKOi 1 NPUHUMAET CeayoLMe 3HAUEHUs:

0x10 [lpu3HaK aHOHVMHOW TOProB/N

0x20 [Npu3HaK HeaHOHVMHO TOProB/N

« [lone state MOXeT NpPUHMMaTL CneayoLme 3HayeHus:

0 Ceccus No aTOMy MHCTPYMEHTY Has3HaueHa. Henb3s CTaBUTh 3asiBKW, HO MOXHO YA/1ATb MO 3TOMY UHCTPYMEHTY.
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1 Ceccus No 3TOMY UHCTPYMEHTY MAeT. MOXHO CTaBUTb U yAauIATb 3as9BKW MO 3TOMY UHCTPYMEHTY.
2 TpurocTaHoBKa TOProB N0 BCEM MHCTPYMeHTaM. Henb3a cTaBuTb 3aBKW, HO MOXHO yaanaThb.
3 Ceccusa No aTOMy MHCTPYMEHTY NMPUHYAWUTENbHO 3aBepLueHa. Henb3a cTaBuTb 1 yaanaTb 3asBK/ MO 3TOMY UHCTPYMEHTY.
4 Ceccusi N0 3TOMY UHCTPYMEHTY 3aBepLUeHa no BpeMeHu. Henb3s CcTaBuTb 1 yAaIAThb 3asiBKU N0 3TOMY UHCTPYMEHTY.
5 TpuocTaHoBKa TOProB Mo 3TOMY UHCTPYMEHTY. Hesb3si CTaBUTb 3asiBKW, HO MOXHO YAa/IATb N0 3TOMY MHCTPYMEHTY.
6 CrapToBas ayKLMOH OTKPLITWS MO 3TOMY UHCTPYMEHTY. MOXHO CTaBUTb U YAaNATb 3aSBKV MO 3TOMY UHCTPYMEHTY.
7 AYKUMOH OTKPbITUSA N0 3TOMY UHCTPYMEHTY 3aBepLLEH.
8 Ceccus No aTOMy UHCTPYMEHTY UAET. MOXHO CTaBUTb 3as1BKV B 3aKPbITVE N0 3TOMY UHCTPYMEHTY.
9  AYKUMOH OTKPbITUSA N0 3TOMY MHCTPYMEHTY MAeT. MOXHO CTaBUTb 3asBKU B 3aKpbITUE MO 3TOMY UHCTPYMEHTY.

« [Mone trade_mode_id MOXeT NpMHMMAaTh CreaytoLme 3Ha4YeHUs:
1  ®bloyepcbl, aHOHUMHbIIA
3 OnuMOHbI, aHOHUMHBIiA
14 KaneHgapHble cnpefbl, aHOHUMHbIV
17 KonnartepasibHblii, aApecHbIii
18 OpHoAHEeBHbIN (bloUepc C aBTOMPOOHTaUue, aHOHUMHbIN

« [one group_mask siBnseTca 6UToBOI Mackoli 1 MOXET NPUHUMATL C/efyloLine 3HaUYEHNS:
0x1  Csob6ogeH
0x2  MepenonHenue HaltGroupMask
0x4 3anper Toprosarb B AONOMHUTENBHYO CECCUI0
0x10 WcnonHeHwue B MK (noctaska)
0x20 XasibThbl, CBA3AHHBIE C AVCKPETHBIMU ayKLMOHAMM

« [Mone trade_period_access ABSeTCS GUTOBOIN MaCKOW U MOXET NPMHUMAaTL Criedytolmne 3HauYeHns:
0x1 OcHoBHas
0x2 BeuepHss
0x4 [ononHuTenbHas ceccust BbIXOAHOIO AHSA
0x8 YTpeHHssa

4.15.1.9. Ta6nuua opt_vch: CnpaBoYHUK TOPryemMbiX akTMBOB (OMLUNOHbI)
Tabnuua cofepXxuT CnpaBoYHNK 6a30BbIX KOHTPAKTOB A/151 UHCTPYMEHTOB.

Ta6n. 65. Monsa Taénuubl opt_vch

Mone Tun OnucaHvne

repllD i8 CnyxebHoe nosne nogcucTeMbl penmkawmm
replRev i8 CnyxebHoe none nogcucTembl penmkaumm
replAct i8 CnyxebHoe none nogcucTeMbl penkaumm
base_contract_code c25 Kof 6a30BOro aktuea.

name c75 HanmeHoBaHve

exec_type cl Tvn ncnonHeHua

curr c3 BasoTta KoTpoBaHus

trade_scheme cl dopma Topros

rate_id i4 MaeHTudomkarop Kypca

base_contract_id i4 UncnoBoii nageHtTudmkarop 6a3oBoro KOHTpakTa
negative_prices i1 Mpu3Hak orpaHnyYeHns oTpuLaTeNbHbIX LEH.
option_model i1 Mopgenb LeHoobpa3oBaHns OMLYOHOB.
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Mone Tun OnucaHune
settlement_currency c3 Bantota pacyeTtoB
section_id i4 MpaeHTudmkarop Cekunm

MpumeyaHus:
 [one negative_prices MOXeT NPUHUMATb CNneaytolye 3Ha4YeHus:
0 LleHbl thbloyepcos, LEeHOBbIE rPaHnLbl 1 CTPaKN OMUMOHOB OrpaHNYeHbl MOMOKUTENbHBIMU 3HAYEHNUAMMN
1 UeHbl dhblo4epcoB, LeHOBbIE rpaHuLibl U CTPaiK1 ONLMOHOB He OrpaHnyeHbl
« [Mone option_model MOXET NPpUHNMATL CrieaytoLmne 3Ha4eHNs:
0 Mopgenb bnaka-Lloynsa
1 Mogenb bawense
 [Mone section_id MOXeT NpMHUMaTh criefyloLyie 3HaueHus:
1 doHaoBas cekuus
2 ToBapHas cekuus

3  [leHexHas cekuus

4.15.1.10. Ta6nuua multileg_dict: CnpaBoYHUK CBA30K

Tab6n. 66. Mona ta6nuubl multileg_dict

Mone Tun OnucaHne

repliD i8 CnyxebHoe nose nogcuUcTeMbl penmkaLmm

replRev i8 CnyxebHoe nose nofcucTeMbl pennkawmm

replAct i8 CnyxebHoe nose nogcucTeMbsl pensmkawmm

sess_id i4 MaeHTrndomkaTop TOproBoii ceccum

isin_id i4 YHVKa/TbHbIN YACOBON KOA CBA3KN

isin_id_leg i4 YHUWKabHbIA KO UHCTPYMEHTA, BXOASLLETO B CBA3KY
qty_ratio i4 KoathdmumeHT KonuyecTsa

leg_order_no i1 Mopsaok Horn B cBA3Ke. 3HaveHre no ymonyanuto 0.
MpumeyaHus:

» CwmbIcn nonis gty_ratio COCTOUT B yKa3aHuM KONMYecTBa U HanpasneHns UHCTPYMEHTa, BXOAALLErO B CBA3KY: €C/M 3HaYeHve qty_ratio > 0,
TO AaHHbIN MHCTPYMEHT BXOAWT B CBA3KY C TEM Xe Hanpas/ieHneM, C KakiuM 1 3asiBKa Mo CBA3ke, ecnu gty_ratio < 0 — ¢ NpoTUBONONOX-
HbIM. AGCOMIOTHOE 3HaYeHuWe qty_ratio onpegenset K03 ULMEHT, Ha KOTOPbI YMHOXAaEeTCS KONMYECTBO eAVHUL, MHCTPYMEHTa-CBSA3KM
B 3as1BKe A/15 MO/yYeHWs KONnyecTBa eAnHnL, MHCTpyMeHTa isin_id_leg.

4.15.1.11. Ta6nuua fut_intercl_info: NHdopmaymna o BapnayoHHoi mapxe no pbtovepcam, pacciuTaHHOW No

pe3ynbrataM NPOMEXYTOYHOIO KNUPUHra

BHumaHue! HaunHas ¢ Bepcum 9.3 Tabnuua o6bsBAsieTcs ycTapeBLUeil u GyaeT yaaneHa B Bepcum 9.9.

Ta6n. 67. NMona ta6nuubl fut_intercl_info

Mone Tun OnucaxHve

repllD i8 CnyxebHoe none noAcucTembl penkaumm

replRev i8 CnyxebHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe none nogcMcTeMbl pennkaumm

isin_id i4 YHVKasbHbIN YACOBOW UAEHTUUKATOP NHCTPYMEHTA

client_code c7 Kog knneHTa

vm_intercl d16.2 BapuauyorHas mapxa, cnucaHHas uan nosiyYeHHast B MPOMEXYTOUHbIN
KTVPUHT

4.15.1.12. Ta6nuua opt_intercl_info: MHchopmauus o BapraLoHHO MapXe 1 NpeMUm No onuMoHaMm, paccumMTaH-

HOW no pe3ynbratamMm NPOMeXXyTO4YHOIo K/ImpuHra

BHumaHue! HaunHas ¢ Bepcun 9.3 Tabnuua o6bsBnsieTcs ycTapesLuein n 6yaeT yaaneHa B Bepcun 9.9.
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Tab6n. 68. Mona ta6nuubl opt_intercl_info

Mone Tun OnucaHue

repllD i8 CnyxebHoe nosne nogcucTeMbl penmkalmm

replRev i8 CnyxebHoe none noAcucTemMbl pennkawumm

replAct i8 CnyxebHoe none nogcucTeMbl penkaumm

isin_id i4 YHVKa/IbHbIN YACTOBOW UAEHTUMNKATOP NHCTPYMEHTA

client_code c7 Ko knueHta

vm_intercl d16.2 BapuauyoHHas mapxa, cnucaHHas uan noslyyeHHass B MPOMEXYTOUHbIN
KVPUHT

premium d26.2 Pybnesas npemus no OMUWOHY, NOMyYyeHHas/CnMcaHHas B NPOMEXYTOY-
HbIV KNMPUHT. BktoyaeT B ce6s1 hMHAHCOBBIN pe3ynsTar NCNOoMHEeHWS Mo-
3uuun.

premium_in_settl_currency d26.2 BanoTHaa npemus no OnNuuoHy, NosyvyeHHas/cnucaHHasi B MPOMEXYTOou-
HbIV KNMPWHT. BktoyaeT B cebs1 (hHAHCOBBIN pe3ynsTar NCNOMHEHWS Mo-
3nLmn.

4.15.1.13. Ta6nuuya opt_exp_orders: MopyyeHus Ha IKcnMpaymio

Ta6n. 69. NMona Ta6nuubl opt_exp_orders

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nofcucTeMbl pennkawmm
replRev i8 CnyxebHoe nose nogcucTeMbl penmkawmm
replAct i8 CnyxebHoe none nogcucTembl penkaumm
exporder_id i8 M aeHTndmkaTop NopyyYeHUst Ha aKcnupaumio
client_code c7 Kog, knneHTa

isin_id i4 YHVKa/IbHbIN YACOBOW UAEHTUUKATOP NHCTPYMEHTA
xamount i8 Konnuectso akcnmpmpyeMbix No3uuui
sess_id i4 M aeHTndmkaTop TOproBoi ceccum

date t [Jata v Bpems

xamount_apply i8 KonnuectBo MCNOMHEHHbIX

4.15.1.14. Ta6nuua fut_bond_nkd: HK[, Ha gaTy MCNO/IHEHUA CPOYHOr0 KOHTPaKTa ¢ obsiMrauuei

Ta6én. 70. Nona taénuybl fut_bond_nkd

Mone Tun OnucaHvne

repllD i8 Cnyxe6bHoe none nogcucTemMbl penkaumm

replRev i8 CnyxebHoe nosie NoacuUcTeMbl penmkaymm

replAct i8 CnyxebHoe none nofcucTeMbl peninkaumm

bond_id i4 LincppoBoii kog obnuraumm

date t [Jata BbInnartbl KynoHa

nkd d16.7 HK/, Ha gaTy Bbinnatbl KynoHa

is_cupon i1 MpusHak: 0 - HK/, Ha faty UCNosIHEHUSI CPOYHOTO KOHTPaKTa ¢ 06/mraumei,
2 - HK[ Ha paty noctasku obnurauum

4.15.1.15. Ta6nuya fut_bond_nominal: Pasmepbl BbinjiaT HOMUHA/IbHOW CTOMMOCTX 06GUrayumn

Ta6n. 71. Nona ta6nuybl fut_bond_nominal

Mone Tun OnucaHue

repllD i8 CnyxebHoe nose nogcucTeMbl penmkalmm

replRev i8 Cnyxe6bHoe none noAcucTeMbl penkaumm

replAct i8 CnyxebHoe none nogcucTeMbl penkaumm

bond_id i4 Lindpposoir kog obnmraumm

date t [Jata Bbinnarbl KynoHa

nominal d16.5 Pa3mep Bbinnar HOMWHaILHON CTOMMOCTK

face_value d16.5 Pa3mep octaTto4HOl HOMUHaUTLHOV CTOMMOCTY obnurauum
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Mone Tun OnucaHune
coupon_nominal d8.5 CTOUMOCTb KynoHa B % OT HOMUHana
is_nominal i1 Mpu3Hak 3anucu B Tabnuuax HoMmuHanos: O - Paamep ocTaTouHOn HOMU-

Ha/IbHOI CTOMMOCTMW Ha AaTy UCMO/THEHNS CPOYHOrO KOHTpaKTa ¢ 0b6nura-
upmeit, 2 - Pa3mep 0CTaTO4HO HOMUHaNBbHOW CTOMMOCTH Ha AaTy NOCTaBKu
obnuraumu.

4.15.1.16. Ta6nuya fut_bond_isin: CnpaBoYHUK COOTBETCTBUA MHCTPYMEHTOB CNOT-aKTUBaMm

Ta6n. 72. NMona ta6nuubl fut_bond_isin

Mone Tun OnucaHvne

repliD i8 CnyxebHoe nosie NoacUCTeEMbI penmkaLmn

replRev i8 CnyxebHoe none nofAcucTeMbl peninkaumm

replAct i8 CnyxebHoe nose nogcucTeMbl penmkawmm

isin_id i4 YHVKa/TbHbIN YACOBOW NAEHTUNKATOP NHCTPYMEHTa
bond_id i4 YHUKaU/TbHbIV YAC/TOBOI NAEHTMMKATOP CNOT-aKTBa
coeff_conversion d5.4 KoHBepCMOHHBI koadhdmumeHT

4.15.1.17. Ta6nuya user: NMonb3oBatesn CUCTEMbI

Ta6n. 73. NMonsa Ta6nuubl user

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTembl penkaumm

replRev i8 CnyxebHoe none nogcucTembl pennkaumm

replAct i8 CnyxebHoe nose NoAcUCTEMbI penankaLlmumn

login c20 JNorvH yyacTHuka Topros

start_date t Bpems Havana gencTeuns normHa

end_date t Bpemsi okoHuaHus aelicTBus nornHa

client_code c7 CeMu3HauHbIli Kog, KnneHTa

operation_mask i4 ButoBas macka. 3afaeT paspeLlLeHns Ha BbINOTHEHNE onepaLmii:

e 2 - IMMVUTVPOBaHKE OTKPbITbIX NO3uLMIA No B®.

* 8 - JlumntnposaHve b® (nepesog feHer). MoOXeT ObiTb YCTAHOB/IEHO
TOoNbKO OnepatopomM-P® nnn AgMuHucTpatopom Topros.

* 16 - Bo3spar feHer.
e 32 - JIMMATUPOBaHNE KINEHTOB.
» 128 - YcTaHOBKa OrpaHnyeHunii o KAmeHTam.

» 1024 - YcTaHOBKa OrpaHuyeHuii no 3asiBkam ans SMA norvuHos.

lang i2 Kog A3blka An1s coo6LeHni

sma_flags i4 ButoBas macka (cm. Mpumeyanus):
* 1-/ 6uT - Cancel on Disconnect
» 2-i1 6uT - Cancel on DropCopy Disconnect

e 3-1i 6UT - SMA-NOrVH.

sma_status i4 BuTtoBas macka (cm. MpumeyaHus):

* 1-i1 GUT - paspeLLnTL/3anpPeTUTb TOProBblE ONepalyn A4sis ormHa

e 2-if GUT - CHUMaTb/HE CHUMATb 3asIBKW NPU 3anpeTe TOProBbIX onepawuii
C NormHa.

aspref i4 MpaeHTndmkaTop nonb3osartens. Ans 3asBok, NoAaHHbIX 0T SMA-noruHa -
naeHtudnkarop MASTER-norvHa.

user_level i1 YpoBeHb N0rviHa nonb3oBarens:

« 1-PO

« 2-b%
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Mone Twvn OnucaHvne
e 3 - KnneHt

password_expiration_date

[arta ncteueHusa cpoka ,D,ef/‘ICTBVIFl napons.

MpumeyaHus:

« Mone sma_flags sBnseTca 6UToBOI Mackoii:

o 1-i 6uT: 0 - Pexxkum Cancel on Disconnect BbiktoueH Ans nornHa, 1 - Pexum Cancel on Disconnect BkntoueH gns noruHa

o 2-1 6uT: 0 - Pexxum Cancel on Drop-Copy Disconnect Bbik/toueH Ans noruHa, 1 - Pexxum Cancel on Drop-Copy Disconnect BktoueH

[Ns foruHa

o 3-1 6uT: 0 - Pexxkum SMA BbIK/HOUEH 415 NTOTUHA, 1 - Pexxkum SMA BKOYeH 415 NIoTUHA.

« Mone sma_status sABnsieTcst GUTOBOI MaCKOIA:

o 1-i 6uT: O - pa3peLLaeT TOProsble onepauun Ansa norvHa, 1 - 3anpeLLaeT TOproBble onepauuy gas noruHa

o 2-1i 61T: O - He CHMMaTb 3asBKM JIOTMHA NPU 3anpeTe TOProBbIX ONepaLyu ¢ N0T1Ha, 1 - CHUMATb 3asiBKV /TOrMHA NPW 3anpeTe TOProBbIX

ornepawuu ¢ orvHa.

4.15.1.18. Ta6nuuya sess_option_series: ONUMOHHbIE CEPUUN NO CECCUAM

Ta6n. 74. NMonsa Ta6bnuubl sess_option_series

Mone Tun OnucaHue

repliD i8 CnyxebHoe nosne nofcucTembl pennkaumm

replRev i8 CnyxebHoe nose nogcucTeMbl penmkalmm

replAct i8 Cnyxe6bHoe none noAcucTembl penkaumm

series_id i4 MaeHTndmkaTop ONLMOHHOWM cepun

underlying_id i4 MpeHTndmkaTop hbrovepca

base_contract_id i4 MaeHTudmkaTtop 6a30BOro KOHTpakTa

expiration_date t [Jara 3aBepLueHns neproga UCrnosHeHus

expiration_anchor_date t FAKopHas gara (gara akcnvpauym OnuMOoHHOR ceprn)

days_to_expiration i4 KonnuectBo pabounx AHelt (Mo MECTHOMY KasleHAapto) A0 UCNOMHEHWS

years_to_expiration f Bpems [0 akcnupauum onumoHa B 405X roga (kaneHaapHbIX gHel Ao aKe-
nMpauun/KoNn4ecTBo AHel B roay)

series_type cl Tun cpoyHoCTn onuuoHa. W-HeAenbHbI; M-MecAuHbIi; Q-KBapTasibHbIN.

small_name c25 CWMBO/IbHBIN KOA

strike_step d16.5 Lar cTalikoB

use_null_volat i1 1 - BK/IOYEH PEXMM pacyeTa HyneBoli BosiatuiabHOCTU, O - BbikntoueH

sub_risk i1 1 - Bk/IlOYeH pexuM yyeta pyckoB No NofToykam pucka, O - Bbik/itoueH

volat_min d20.15 JIMMUT BONATUILHOCTY MUHUMATbHbIV

volat_max d20.15 JIMMWT BONATUILHOCTM MaKCMMasTbHbli

volatility _risk f TekyLLas cTaBKa pucka BONaTuUbHOCTU B JONSX

volatility_mismatch_risk f TekyLlas cTaBKa pucka paccorsiacoBaHus BoNaTU/IbHOCTU B A0MAX

signs i4 Mone npu3HakoB

a_black f MapameTp pacuyeTa KpuBOIi Bos1aTUILHOCTM No Mogenu Bnaka-LWoynsa

b_black f MapameTp pacuyeTa KpuBOIi Bo/1aTUILHOCTM Mo Mogenu bnaka-LWoynsa

c_black f MapameTp pacyeTa KpMBOIi BONaTuLHOCTY No mogenu bnaka-Loynsa

d_black f MapameTp pacueTa KpuBOI BoslatuILHOCTM No Mogenu bnaka-LWoynsa

e_black f MapameTp pacuyeTa KpuBOI Bos1aTUILHOCTM No Mogenu Bnaka-LWoynsa

s_black f MapameTp pacyeTta KpMBOIi BoNaTuibHOCTY No mogenu bnaka-Loynsa

a_bach f MapameTp pacyeTta KpVBOI BONATULHOCTY NO Mogenu balenbe

b_bach f MapameTp pacueTa KpuBOIi BONIATU/ILHOCTM MO Mogeny bawense

c_bach f MapaMeTp pacyeTa KpyBOIi BONATULHOCTY N0 Mogenu ballense

d_bach f MapameTp pacueTa KpuBOIi BONIATU/ILHOCTM MO Mogenu baluense

e_bach f MapameTp pacyeTta KpVBOW BONATWULHOCTY NO Mogenu balenbe
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Mone Tun OnucaHune

s_bach f MapameTp pacyeTa KpyBOIi BONATWULHOCTY N0 Mogenu ballense

m_bach f MapameTp pacyeTta KpvBOI BONaTUILHOCTY NO Mogenu balense

r f BespuckoBas npoleHTHas cTaBka.

fixed_spot_discount f Cymma AMCKOHTUPOBAHHbIX 3HAYEHWI 0ObABMEHHbIX AEHEXHbIX NOTOKOB.

projected_spot_discount f CyMMa AMCKOHTUPOBAHHBIX 3HAYEHMWIA NPOrHO3HBIX AEHEXHbIX MOTOKOB.

margin_style i4 Cnocob mapxvpoBaHus onuuoHa. 0 - MapXxupyemblid; 1 - npemmasbHbIi.

settlement_type i4 Tun onuuoHa. O - pacyeTHbI; 1 - NOCTaBOYHBIA.

exercise_style i4 Cnoco6 ncnosiHeHns onumoHa. 0 - amepukaHckuii; 1 - eBponeiickuid.

min_step d16.5 MUWHUMaNbHBIV War N3MEHEHNS LieHb.

step_price d16.5 CTOUMOCTb LUara LieHbl.

lot_coefficient i4 KoadpchuumeHT, ykasbiBawowuii Ha 06bEM 6a30BOr0 akTuBa B KOTUPOBKE
KOHTpakTa 1 cTpavikax OnuyoHHON cepum.

interest_rate_risk_up f CTtaBka paccornacoBaHusi NMPOLEHTHOrO pucka B CLEHapUX OBWKEHMS
CTaBKM I BBEPX.

interest_rate_risk_down f CTtaBka paccornacosaHusi MPOLIEHTHOTO pucka B CLEHapuu ABWXEHUs
CTaBKW I BHU3.

step_price_curr d16.5 CToMMOCTb LWara LeHbl B BantoTe. Mcnonb3yetcsa A1 KOHTPAaKToB C pa-
yeTamy B BaulloTe, A7 PyONeBbIX KOHTPAKTOB 3Ha4YeHWe coBnajaeT co
step_price.

underlying_price d16.5 TekyLLas LeHa CnoT UHCTPYMEHTA, a B ieHb SKCNupauumn - LeHa Huxene-
Xallero aktmea, OTHOCUTE/NIbHO KOTOPO ByAyT NCNOMHEHbI ONUMOHbI (MO-
[POBHOCTM CM. B COOTBETCTBYIOLLEN CneLyduKaLum KOHTPaKTa).

lot_volume i4 KonnuecTtBo eanHuL, 6a30BOr0 akTnBa B MHCTPYMEHTE.

sess_id i4 MaeHTudhmkaTop TOprosoii ceccum

step_price_clr d16.5 CTOMMOCTb LWara LeHbl B KNTMPUHIOBYHO CECCUIO.

step_price_interclr dl6.5 CTOMMOCTb LLara LeHbl NPOMEeXyTOYHOro KvMpuHra. None siensetca ycra-

peBLMM ¥ ByaeT yaaneHo B Bepcuu 9.9.

r2

BespuckoBas cTtaBka FX2 BantoTHOM napbl FX2/FX1 (a8 npeMuanbHbIX
OMUMOHOB Ha BaullOTy); CTaBka AUBUAEHAHON [OXOAHOCTM g (4718 npemu-
a/IbHbIX OMLMOHOB Ha WHAEKC).

interest_rate2_risk_up

CraBKa paccorniacoBaHust NPOLEHTHOr0 pucka B CLEHapun ABMKEHUA
CTaBKV 2 BBEPX.

interest_rate2_risk_down

CraBka paccornacoBaHusi NPOLEHTHOr0 pucka B CUEHapuUn OBUKEHUS
CTaBKM 2 BHU3.

d_sess_assign

[ara ncrtopuyecks nepsoro HasHayeHumn 0I'ILJ,VIOHHO!7I cepun B TOPrn

expiration_time

Bpemsa akcnupaumm B Toprax

MpumeyaHus:

* lone signs SBM1ISAeTCA GUTOBOI MacKoi 1 MOXET npnHUMaTh cregyruine sHa4yeHua:

0x1 3kcnupauus no pacnucaHuio Uan aKCnmpaums B KIMPUHIoByto ceccuio: 0 - B KNMpUHIoByto ceccuio; 1 - no pacnucaHuio

4.15.1.19. Ta6nuya investor: CnpaBoOYHUK KJINEHTOB

Ta6n. 75. NMona Ta6nuubl investor

Mone Tun OnucaHune

repliD i8 CnyxebHoe nosie NoAcUCTeEMbI penmkalmn

replRev i8 CnyxebHoe none nofcucTeMbl pennkaumm

replAct i8 CnyxebHoe nose nogcucTeMbl penmkawmm

client_code c7 Kopg, knuneHTa.

name c200 HavmeHoBaHue KnveHTa.

calendar_spread_margin_type i1 Tun MapXUpoBaHUA KasleHAAPHbIX CnpefoB A8 KnveHTa. 3 - MonyHeTTo,
4 - HeTTo. ByfeTt npMmMeHeH B K/IMPUHTOBYIO CECCUIO0.

is_blank i4 Mpu3Hak pasfena-6onBaHKn 4151 OHNaH-perncTpauum.

short_option_minimum_charge_ratio| d5.3 MHavBmayanbHbii koadpduumeHT Beca cueHapus SOMC.
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Mone Tun OnucaHune

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 Ucnosb30BaHKA CKUAKU No dblodepcam. 1 - 3anpert, 0
- Het.

num_clr_2delivery i4 KonmuecTBO KIMPMHIOB 40 3KCAMpauun 418 Havana pacyeta cleHapueB
aKcnupaumn.

exp_weight d3.2 Bec cueHapves akcnnpaumu B utorosom 0.

xstatus i8 Mpu3Hakn pasgena, pacluMpeHHoe.

client_risk_level i4 Kareropus ypoBHA pucKa KnneHTa.

MpumeyaHus:
* Mone xstatus ABNSETCSH GBUTOBON MACKOIA:
o Ox1-4Y
o 0x2 - O60C06/1EHHbIN
o 0x4 - bpokepckas cdmpma Trna 4y
o 0x80 - dusnyeckoe nnLo
o 0x100 - KOopuaunyeckoe NULO
o 0x200 - Hepe3naeHT

o 0x2000 - NNC (MHAMBMAYaNbHbIA MHBECTULMOHHBIN CYET)

o 0x4000 - NMpu3Hak paspeLLeHns Kpocc-CAeNnoK AN agpecHbIx 3asB0K. 1 - Kpocc-cAenkn paspeLleHsl; 0 - Kpocc-CAenku 3anpeLyeHsbl

o 0x8000 - /Ino 6e3 rpaxaaHcTBa
o 0x20000 - Co6CTBEHHbIN
o 0x40000 - KnueHTckuii
o 0x80000 - Cneu.b®
o 0x10000000 - lononHMTeNbHbI COBCTBEHHBIN pasgen
o 0x10000000000 - KeanndmumpoBaHHbIi IHBECTOP
o 0x40000000000 - CHATb NaccuBHYO 3asBKY NPW KPOCC-CAENKe
* [Mone client_risk_level MmoxeT NnpuHMMaTh cneaytolime 3Ha4eHuns:
o 0 - He ykasaHo (3Ha4eHue no yMOo4aHuio)
o 1 - KnueHT ¢ HavanbHbIM YpoBHeM Pucka (KHYP)
o 2 - KnueHT co CtaHgapTHbIM YpoBHeM Pucka (KCYP)
o 3 - KnueHT c¢ MNoBblweHHbIM YpoBHeM Pucka (KMYP)
o 4 - KnueHT ¢ Ocobbim YposHeM Pucka (KOYP)
4.15.1.20. Ta6nuua fut_margin_type: Tun mapxxmpoBaHus

Ta6n. 76. NMona ta6nuuybl fut_margin_type

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nofcucTeMbl pennkaumm

replRev i8 CnyxebHoe nose nogcucTeMbl penmkalmm

replAct i8 Cnyxe6bHoe none nogcucTembl pennkaumm

code cl2 PacueTHbIli Kog, nin Kog Bpokepckoii ®rpmbl

type i1 MpusHak PK/B® (0 - PK, 1 - B®)

margin_type i1 Tvn MmapxuposaHus. 2 - bpyTTo, 3 - NMonyHeTTo, 4 - HeTTo.
UCP_type i1 MpusHak npuHagnexHoctn PK k EguHomy Myny.
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Mone Tun OnucaHune

prohibit_coeff d16.2 KoadhchuumeHT 3agomkeHHocTn no PK/B®/pasgeny. 3afaer makcumasib-
HOe COOTHOLLEHVEe pa3mepa oTpuLaTe/IbHOro cBO60AHOMO MMUTa K TOPro-
BOMY JIMMUTY, NO NPEBbILLEHNN KOTOPOrO CUCTEMA CTABUT 3anpeThbl Ha Bbl-
nosiIHeHWe onepauuii. Pexvm 3anpeta onpegensietcs nonem prohibit_type.

prohibit_type i4 Tun aBTOMatu4yeckoro 3anpeta ansa PK:
* 1 - 3anpeT OTKpbITUS NO3ULWIA
* 2 - 3anpeT BbICTaB/IeHNs 3a51BOK.

settlement_account_type i1 Tun PacuetHoro Koga. O - cob¢cTBeHHbIN PK, 1 - knnentckuin PK, 2 - PK
Tina ay.

operator_input i1 Bnokuposka no PacyeTHoMy Koy, BbiCTaBneHHas AgMuHuctparopom TC.

0 - oTKNtoYeHa, 1 - BKIoYeHa.

MpumeyaHus:

« [lone operator_input MOXeT NpuH1MaTh 3HaveHue: O - 6oKMPOBKa OTK/OUEHa, 1 - 6/10KMpoBKa BKtoueHa. [py BKAYeHUN pexumMa 610-
KMPOBKWN aBTOMATUYECKN CHMAIOTCS 3asBKU, BbICTaB/IEHHbIE CO BCEX KNMPUHIOBBIX pa3aenos b®, npusssaHHbIx k 6510kmpoBaHHoMY PK.
CHsATbIe 3a59BKM B Mosie xstatus nomevaroTcs cneuuanbHbiM npyu3Hakom - OperatorinputSA (0x1000000000000). B pexume 6510KMpoBKM
yCTaHaB/MBaeTCs 3anpeT Ha nogady Nobbix TOProBbIx komaHz B TC € yKazaHueM K/IMPUHIOBbIX pa3aenos 6pokepckmx upm, npuBsa3aH-
HbIX K faHHoMy PK, a Takke 3anpeLueH nepeHoc nosuuuii mexay b®. B 3asBkax n cgenkax, copmvpoBaHHbix no PK AgMuHUCTpaTopom
TOProB B pexume 6/10KMPOBKK, B Nonsx xstatus (B 3asBkax) u xstatus_sell nam xstatus_buy (B caenkax) npoctaBnseTcs cneuyanbHblii

npusHak - OperatorinputSA (0x1000000000000).

4.15.1.21. Ta6nuua fut_settlement_account: PacueTHbIli Kop,

Ta6n. 77. Nona Ta6nuybl fut_settlement_account

Mone Tun OnucaHve

repllD i8 Cnyxe6bHoe none noAcucTeMbl pensikawmm
replRev i8 CnyxebHoe none nogcucTembl penkaumm
replAct i8 CnyxebHoe none nogcMcTeMbl penkaumm
code c7 Kop Bpokepckoli @upmbl nnn KnneHtckuin Kog,
type i1 MpusHak B® - 1, KnueHT - 2
settlement_account cl2 PacueTHbIi Kog,

4.15.1.22. Tabnuua sma_master: MpueAaska SMA-noruHa Kk MASTER-noruHy

Tabnuua cogepxut nHchopmMauumio o npuesaske SMA-normHa K MASTER-10rmHy.

Ta6n. 78. Mona Tabnuybl sma_master

Mone Tun OnucaHvne

repllD i8 Cnyxe6Hoe none noAcucTeMbl penkaumm
replRev i8 CnyxebHoe none nogcucTembl penkaumm
replAct i8 CnyxebHoe none nogcucTeMbl penimkaumm
sma_asp c20 SMA-NOrvH.

sma_aspref i4 MpeHTudmkatop SMA-noruHa.

master_asp c20 MASTER-n0rvH.

master_aspref i4 MpeHnTndmkatop MASTER-normHa.

4.15.1.23. Ta6nuuya sma_pre_trade_check: HacTpoiiku npegBaputenbHbiX NnpoBepok SMA-noruHa

Tabnuua coaepXuT MHChOpPMaLIMIo 0 HACTPOIiKax NpesBapuTebHbIX NpoBepok SMA-MoruHa.

Ta6n. 79. NMona Ta6nuubl sma_pre_trade_check

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTemMbl penimkaumm
replRev i8 CnyxebHoe none nogcucTeMbl penkaumm
replAct i8 CnyxebHoe nosne nogcucTeMbl penmkalmm
check_id i8 YHVKaNbHbIN nAEHTUMKATOP 3anucy.
sma_asp c20 SMA-NOTvH.
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Mone Tun OnucaHune
sma_aspref i4 MpeHTndmkaTop SMA-norvHa.
check_number i1 Homep nposepku (1 - 7).
base_contract_code c25 Kopf 6a30BOro akTuea.
instrument_type i1 Tvn gepuBartumea:

e 0 - dbroyepc

e 1-0nuuoH

* 3 - KaneHgapHblii cnpeg,
client_code_check c7 Kop knueHTa, yyacTByOLLWii B NpoBepKe.
value d26.2 MpoBepoyHoe 3HaYeHue.

4.15.1.24. Ta6nuya clearing_members: Y4aCTHUKN KNIMPUHra

Tabnuua cogepXxnT nHcopMaumio 0 6/T0KMPOBKax Y4aCTHUKOB.

Ta6n. 80. Mona tTa6nuybl clearing_members

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nofAcucTeMbl pennkaumm
replRev i8 CnyxebHoe nose nogcucTeMbl penmkawmm
replAct i8 CnyxebHoe none nogcucTembl penkaumm
code c2 Ko y4acTHuka

lock_type i1 Tun 6/10KMPOBKM

lock_date t [ata 610KMpoBKU

name c200 Ha3BaHue yyacTHuKa

Mpumeyanus:

* TMone lock_type MOXeT NpuHUMaTh CeaytoLue 3HaueHuns:

0  Hert 6/10KMpOBKY.

2 ﬂI/IKBVI,qaLI,I/IOHHbIIZ HETTUHI B OTHOLUEHMM YYacTHUKA K/TMPUHTa.

11 TllpuocTaHOBKa K/IMPUHIOBOro OﬁCl'Iy)KVIBaHVIFI YyacTHMKa K/IMPUHra no npuymHe aHHy/IMpoBaHnA NNLEH3MM Ha OCYLLIECTBNEHNE NPOo-
CbeCCVIOHaJ'IbHOVI AEeATE/IbHOCTU Ha PbIHKE LEHHbIX 6y|V|ar.

4.15.1.25. Ta6nuya instr2matching_map: ConoctaBfieHNe MHCTPYMEHTOB MaTUUHIy

Ta6nV|u,a CNYyXUT ANs conoctaB/ieHNA MHCTPYMEHTOB MaT4hHTYy, Ha KOTOPOM OHU 06pa6aTbIBalOTCFI.

Ta6n. 81. Mona tTa6nuubl instr2matching_map

Mone Tun OnucaHvne

repliD i8 CnyxebHoe nosie NoacuUcTeMbl penmkaymm
replRev i8 CnyxebHoe none nofcucTeMbl pennkaumm
replAct i8 CnyxebHoe nose nogcucTeMbl penmkawmm
base_contract_id i4 UncnoBoii naeHtTudmkarop 6a3oBoro KOHTpakTa
matching_id il MaeHTudmkaTop MmatunHra

4.15.1.26. Ta6nuua fut_exec_orders: NMopy4yeHnAa Ha UCNOSIHEHME OQ4HOAHEBHbIX (PbIOUEPCOB C aBTONPOJIOHTa-

yuen

Ta6n. 82. Monsa Ta6nuubl fut_exec_orders

Mone Tun OnucaHune

repliD i8 CnyxebHoe nose nofcucTeMbl pennkawmm
replRev i8 CnyxebHoe nose nogcucTeMbsl penmkawmm
replAct i8 Cnyxe6bHoe none nogcucTembl penmkaumm
exec_order_id i8 MaeHTndmkaTop nopyyeHus Ha UCNoMHeHne
client_code c7 Kog, knneHTa
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isin_id i4 YHUWKasIbHbI YNCI0BOI MAEHTUIMKATOP MHCTPYMEHTa
xamount i8 KonnyectBo KOHTPaKTOB, NOAIEXALLMX UCTOSTHEHMIO (C YHETOM 3HaKa)
sess_id i4 MaeHTndomkaTop TOproBoii ceccum
xamount_apply i8 KonmuecTBo UCMOMHEHHbIX

date

[Jarta v Bpemsa nogayn/msmeHeHns nopyyeHms

4.15.1.27. Ta6nuuya discrete_auction: NapamMmeTpbl Ha3HaAY€HHbIX AYKLUWOHOB OTKPbITUA

Ta6n. 83. Monsa tTa6nuubl discrete_auction

Mone Tun OnucaHvne

repliD i8 Cnyxe6bHoe none nogcucTembl penkaumm

replRev i8 CnyxebHoe nosie NoacuUcTeMbl penmkawmn

replAct i8 CnyxebHoe none nofAcucTeMbl pennkaumm

discrete_auction_id i8 MaeHTudmkaTop ayKLuMoHa OTKPbITUA

sess_id i4 MaeHTrndmkaTop TOproBoii ceccum

add_order_start t Bpems Hauyana npremMa 3asiBOK B ayKLMOH OTKPbITUS

add_order_finish_from t Hauano nHTepsasia BpEMEHM, B TEYEHUE KOTOPOTO NPOU30AAET NpekpaLLe-
HWe npremMa 3asiBoK B ayKLMOH OTKPbITUSA

add_order_finish_till t KoHeL, MHTepBana BpeMeHH, B TEUEHME KOTOPOro NPOU30AAET npekpaLtle-
HWe npremMa 3asiBoK B ayKL/OH OTKPbITUSA

synchro_event_id_start i4 MpeHTndomkaTop cmHxpocobbiTus "discrete_auction_add_order_started"

synchro_event_id_finish i4 MaeHTndmkatop cMHxpocobbiTus "discrete_auction_add_order_finished"

trade_period_id i8 MaeHTndmkaTop TOprosoro nepunoaa

trade_period_type i8 Twn Toprosoro nepuoga

MpumeyaHus:

« [Mone trade_period_type MOXET NpMHMMaTh Cneayoline 3HavyeHms:

1 OcHoBHasa Toprosas ceccus.
2 BeuepHasa fononHWTeNbHasA TOprosasi Ceccus.
4 [lononHuTeNbHasA Ceccus BbIXOAHOIO AHA.

8 YTpeHHAA AON0NMHUTENNbHaA Toprosas ceccus.

4.15.1.28. Ta6nuua discrete_auction_base_contract: Ba3oBble KOHTPaKTbl, HA3HaY€HHble B ayKLWOH OTKPbITUA

Ta6n. 84. Mona Ta6nuubl discrete_auction_base_contract

Mone Tun OnucaHve

repllD i8 CnyxebHoe none nofAcucTeMbl penkaumm
replRev i8 CnyxebHoe none nogcucTeMbl penkaumm
replAct i8 CnyxebHoe none nogcucTeMbl pennkaumm
discrete_auction_id i8 MaeHTndmkaTop ayKLMoHa OTKpbITUSA
base_contract_id i4 UucnoBoii ngeHtTudmkarop 6a3oBoro KOHTpakTa
base_contract_code c25 Kog, 6a30BOro KoHTpakTa.

4.15.1.29. Ta6nuua trade_periods:

I'Iapameprl TOproBbiX nepunogoB

Ta6nuua coaepXuT MHChOPMAaLIMIo O PacCIUCaHUM TOProBbIX NEPUO0B.

Ta6n. 85. NMonsa Ta6nuubl trade_periods

Mone Tun OnucaHune

repllD i8 CnyxebHoe nosne nogcucTeMbl pensmkalmm
replRev i8 Cnyxe6bHoe none noAcucTembl pennkaumm
replAct i8 CnyxebHoe none nogcucTembl penkaumm
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trade_period_id i8 MaeHTudmkaTop TOprosoro nepunoaa
sess_id i4 MaeHTudmkaTop TOproBoii ceccum
trade_period_type i8 Twvn Toprosoro nepuoga
trade_period_begin t [ata n Bpemsi Ha4asia TOpProBoro nepuoga
trade_period_end t [ata n BpeMsa OKOHYaHus TOProBoro nepuoga
trade_period_name c255 HasBaHue Toprosoro nepuoga
trade_period_flags i8 dnary fononHMUTENbHbLIX CBONCTB TOProBOro nepuoaa
MpumeyaHus:

« Mone trade_period_type MOXET NpUHUMaTh cneayoLine 3HavyeHums:
1 OcHoBHasa TOoproBas ceccus.
2 BeuepHss foNosHUTENIbHAsA TOProBasi CECCUs.
4 [lonosfiHWNTENbHAs CECCUS BbIXOAHOTO AHS.
8 YTpeHHss AOoNoNHUTeNbHAaA TOproBas ceccus.
« [None trade_period_flags MoxeT npuHMMaTh cnegytoLiye 3HaueHus:
0x01 Tllepep TOProBbIM NEPVUOAOM NPOK3BELEHA NCEBAOPA3ABIKKA.
4.15.1.30. Ta6nuuya session: MiHchopmayma o TOproBoii ceccum
Tabnuua cofepxuT MHHOPMALIMIO O PacnUcaHnn CeCCuii.

Tab6n. 86. Mona Ta6nuubl session

Mone Tun OnucaHve

repllD i8 Cnyxe6Hoe none noAcucTeMbl pennkaumm

replRev i8 CnyxebHoe none nogcucTeMbl penkaumm

replAct i8 CnyxebHoe none nogcMcTeMbl penimkaumm

sess_id i4 MaeHTudmkaTop TOprosoii ceccum

begin t Bpewms Havana

end t Bpems okoHuYaHus

state i4 CocTosiHne ceccuu

inter_cl_begin t Bpems Hauyana NpoMeXxyTo4YHOro KnupuHra. rone saBnseTcs ycTapeBLUnm
n 6ynet yaaneHo B sepcumn 9.9

inter_cl_end t Bpems OKOHYaHWsi NPOMEXYTOUHOro kupuHra. MNone siBNsSieTca ycrapes-
wum 1 6yaet yaaneHo B Bepcun 9.9

inter_cl_state i4 CocCTOsiHME MPOMEXYTOUHOTO KNMpWHra. MNone AenseTcs yctapesLwmnm n by-
OeT yaaneHo B Bepcun 9.9

eve_on i1 Mpu3Hak Toro, YTo AONONHUTENbHASA BEYEPHASA ceccus byaeT NpoBOAUTLCA

eve_begin t Bpems Hayana AonofHUTENbHON BeyepHeit ceccum

eve_end t Bpems okoH4aHWs AONOMHUTENLHON BeYepHeit ceccum

mon_on i1 Mpu3Hak Toro, 4To AOMNOMHUTENbHASA YTPEeHHAS ceccusi ByaeT NPOBOANTLCA

mon_begin t Bpems Hayana A0onosHUTENbHON YyTPEeHHeR ceccnmn

mon_end t Bpemsi OKOHYaHWs AONOMHUTENbHON YTPEHHEl ceccum

settl_sess_begin t [ata 1 BpeMs Ha4yana pacyeTHoli ceccun

clr_sess_begin t [ata v BpemMs Ha4yana KMpYHroBoli ceccun

settl_price_calc_time t [ata n Bpems 3anycka npouecca onpefeneHns pacyeTHbIX LeH

settl_sess_t1_begin t MnaHoBas gaTa 1 BpeMsi Hauasia pacyeTHON ceccumn B TOProBbIi AeHb T+1

margin_call_fix_schedule t [aTta n BpeMs aBTOMaTnyeckoi onkcalmm MapXnHasbHblX TpeboBaHuii

MpumeyaHus:

* [one state MOXeT NPUHMMATL C/eAyoLLMe 3HAYEHUS:

0 Ceccua HazHayeHa. Henb3sA cTaBUTh 3asBKM, HO MOXHO yaasAaTb.
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1 Ceccusa nget. MOXHO CTaBuTb U yaanaTb 3asBKU.

2 TlpvocTaHOBKa TOPros Mo BCEM MHCTPYMeEHTam. Henb3a ctaBuTb 3aABKU, HO MOXHO yAaNATb.

4 Ceccus 3aBepLueHa No BpeMeHn. Henb3a cTaBuTb U yaanaTb 3asBKU.

» MMone inter_cl_state BbigaeTcs (N0 6UTOBO):

0x0 HeonpepeneH. MOXHO CTaBuUTb U yaanAaTb 3aABKN.

0x01 Bygywwit Ha cerogHsi. MOXHO CTaBWUTb W yAAIATh 3asBKU.

0x02 OTmeHeH. MOXHO CTaBUTb U yAa/IATL 3aBKU.

0x04  TekyWuid, T.e. AET, HAYETO HeMb3s. Henb3si CTaBUTb 1 yAaNsiTh 3asiBKU.

0x08  Tekywwii, T.e. UAET (MO BPpeMeHM), HO hakTNUECKN 3aBEPLUEH U YXXE MOXHO BbIKauMBaTbCS, CHUMATL 3asiBKW. Henb3si cTaBUTb

3asiBKN, HO MOXXHO yaa/1AaTb.

0x10 YcnellHo 3aBepLUeH (B T.4. ¥ N0 BPEMEHM). MOXHO CTaBWTb W YAaNATh 3asiBKY.

4.15.1.31. Ta6nuua brokers_base_contracts_params: UHguBuayanbHbii koadchuumeHT FO B pa3pese 6a30BOro

KOHTpakTa u 6@

Ta6n. 87. NMons ta6nuubl brokers_base_contracts_params

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nofcucTembl pennkaumm

replRev i8 CnyxebHoe nose nogcucTeMbl penmkawmm

replAct i8 Cnyxe6Hoe none noAcucTeMbl penkaumm

broker_code c4 Kog B®

base_contract_code c25 Kog, 6a30B0Oro KoHTpakTa

coeff_im d16.5 KoadgpchuimeHT FO no 6a30BOMY KOHTPaKTY AJ151 BCEX KNIMEHTOB AaHHO BO.
ByfeT NPUMEHEH B KNIMPUHTOBYIO CECCUIO.

4.15.1.32. Ta6nuya sys_events: Taénuya coobITUiA

Ta6n. 88. NMonsa Ta6bnuubl sys_events

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcMcTeMbl penimkaumm
replRev i8 CnyxebHoe nose nogcucTeMbl penmkalmm
replAct i8 Cnyxe6Hoe none noAcucTeMbl pennkaumm
event_type i4 Tun cobbITus

event_id i8 YHVKa/bHbIN MAEHTUdMKATOP COObITUA
sess_id i4 Homep ceccumn

message c64 OnuncaHue cobbITus

server_time t Bpewmsi cobbiTus

Mpumeyanus:

¢ BO3MOXHbI€ TUMbl COOLITUI

event_type =1

message = "session_data_ready"
3akoHuYeHa 3arpyska AaHHbIX U3 KIMPUHIOBOW CUCTEMbI B TOPTrOBYIO Nepes, HayasioM HOBOW TOProBoli ceccum

event_type =5

message = "clearing_started"
Hauano knupuHrosoii ceccum

event_type =6

message = "extension_of_limits_finished"
PasgBmkka NMMUTOB 3aKOHYEHa

event_type = 23
message = "discrete_auction_add_order_started"
Hauano nprviema 3adBOK B ayKLIMOH OTKPbLITUSA
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event_type = 24
message = "discrete_auction_add_order_finished"
OKOHuaHWe npuema 3asiBOK B ayKLMOH OTKPbITUSA

event_type = 36
message = "start_of calendar_date"
Hauano kaneHgapHoro gHs

event_type = 37
message = "settlement_session_started"
Hauano pacueTHoli ceccum

event_type = 38
message = "settlement_session_finished"
OKOHYaHWe pacyeTHoO ceccumn

event_type = 47
message = "settlpricecalc_finished"
PacueTHble LieHbl 3adiKCpoBaHbl

4.16. Notok FORTS_MM_REPL - UHdhopmauma 06 obasarenscteax MM
(Type=l)
4.16.1. Cxema gaHHbIX

Tabnuupbl:

* mm_agreement_filter - Tabnvua ¢ HoMepamu 1 TNamMu JOrOBOPOB Ha Oka3aHue MapKeT-Melikepckux ycnyr

» fut_MM_info - O6s13aTenscTBa MM no gobtovepcam

« opt_MM_info - O6s13aTtensctBa MM no onuuoHam

* cs_mm_rule - Ta6nuua ¢ MHCTPYMEHTaMU f/19 nepecyeTa LieHTpasibHOro cTpaiika

4.16.1.1. Ta6nnua mm_agreement_filter: Ta6nvua c Homepamu 1 TUNaMu AOrOBOPOB Ha OKa3aHWe MapKeT-Meii-
KEePCKUX ycnyr

Ta6n. 89. Mona ta6nuubl mm_agreement_filter

Mone Tun OnucaHne

repliD i8 CnyxebHoe nose noacuUcTeMbl penmkaumm
replRev i8 CnyxebHoe none nofcucTeMbl pennkaumm
replAct i8 CnyxebHoe nose nogcucTeMbl penimkawmm
agmt_id i4 MpeHTndmkaTop gorosopa

is_fut i1 Tvn o6si3aTensCcTBa

agreement c50 Homep porosopa

client_code c7 Koga knneHTa

4.16.1.2. Ta6nuuya fut_MM_info: O6a3arensctBa MM no chbiouepcam

Ta6n. 90. Nona taénuybl fut_ MM_info

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nofcucTeMbl pennkaumm

replRev i8 CnyxebHoe nose nogcucTeMbl penmkawmm

replAct i8 CnyxebHoe none noAcucTembl penkaumm

isin_id i4 YHUKaU/TbHbI/ YAC/TOBOI NAEHTUMKATOP MHCTPYMEHTa

sess_id i4 MaeHTudhmkaTop TOprosoii ceccum

spread d16.5 Cnpef B NyHKTax

price_edge_sell d16.5 LleHa xygLueit 3asaBK/ Ha MPOAAXY, BoLeALlel B Cripes,
xamount_sells i8 KonmyecTBO KOHTPaKTOB B 3asiBKax Ha NPOAaXy, BXOASALMX B Cpes
price_edge_buy d16.5 LleHa xyflueli 3asaBK1 Ha MOKYMKY, BOLUEALLER B cnpe,
xamount_buys i8 KonuyecTBO KOHTPAKTOB B 3asiBKax Ha MOKYTKY, BXOASALLMX B Crpes
mm_spread d16.5 Cnipef no gorosopy
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Mone Tun OnucaHune
Xmm_amount i8 KonuuyecTtBo no gorosopy
spread_sign i1 MpusHak: 1 — cnpef He gepxunTtcs, 0 — aepxurca
amount_sign i1 Mpu3Hak: 1 — KoAMYEeCTBO He fepxuTcs, 0 — aepxuTcs
percent_time d6.2 MpoueHT BbINosHeHMs O6s3aTeNsLCTB
period_start t Hauano nepvoga aelicteusi npasun MM
period_end t OkoHuaHue nepuoga feicteusi npasun MM
client_code c7 Kop knuneHTa
active_sign i4 MpusHak: 1 — 3anuck ygasneHa (CTana He akTuBHa), 0 — akTUBHA
agmt_id i4 MpeHTndmkaTop obasarensctea MM
fulfil_min d6.2 MpoLEeHT MUHUMATLHOTO UCNONHEHUSI 06A3aTeNbCTB 3a TOProByHO CECCUID
fulfil_partial d6.2 [MpOLEHT YaCTNUYHOrO UCMOMHEHUSI 0653aTEeNbLCTB 3a TOPrOBYH CECCUID
fulfil_total d6.2 [MpOLEHT NOHOTO UCMONTHEHNST 0683aTeNbCTB 3a TOProBYH CECCUID
is_fulfil_min i1 MpW3HaK MMHUMaNbHOTO UCMNOMHEHNUS 06A3aTeNbCTB B TEKYLLMIA MOMEHT
is_fulfil_partial i1 Mpu3HaK YaCTUYHOTO UCMOSTHEHUS 06S13aTENbCTB B TEKYLLMIA MOMEHT
is_fulfil_total i1 Mpu3HaK NOMHOrO NCNOMHEeHUS 06A3aTeNbCTB B TEKYLLMIA MOMEHT
is_rf i1 Mpu3Hak 06s13aTe/IbCTBA pacyeTHOM hrpMbl
id_group i4 MpeHTudmkaTop MapkeT-Melikepckoii CBS3KM

MpumeyaHus: B Tabnuue fut MM_info notoka FORTS_MM_REPL TpaHcnupytoTcsi 06s13aTenbCTBa MapKeT-MeinkepoB ¢ AeTanm3aumein 1o

CEeMWN3Ha4YHOrIo K/IMEHTCKOro Koaa.

4.16.1.3. Ta6nuua opt_MM_info: O6s3arenbcTBa MM no onunoHam

Ta6n. 91. Mons Ta6nuubl opt_ MM_info

Mone Tun OnucaHve

repllD i8 CnyxebHoe none noAcucTeMbl pennkaumm

replRev i8 CnyxebHoe none nogcucTemMbl penkaumm

replAct i8 CnyxebHoe none nogcucTeMbl pennkaumm

isin_id i4 YHVKasIbHbI YACI0BOW NAEHTUUKATOP NHCTPYMEHTA

sess_id i4 MaeHTndmkaTop TOproBoii ceccum

spread d16.5 Cnpep B nyHKTax

price_edge_sell d16.5 LleHa xygLieli 3asBKku Ha NPoAaxy, BowleaLleli B cnpeg,
xamount_sells i8 KonnuectBo KOHTPAKTOB B 3asiBkax Ha Npojaxy, BXOAALMX B cripes,
price_edge_buy d16.5 LleHa xyfLueii 3asiBK/ Ha MOKYMKy, BOLLeALIei B cnpesq,

xamount_buys i8 KonnuectBo KOHTPAKTOB B 3asBkax Ha MOKYMKY, BXOAALLMX B CrIpPef,
mm_spread d16.5 Cnpeg no gorosopy

Xmm_amount i8 KonnuecTtso no forosopy

spread_sign i1 MpusHak: 1 — cnpef He gepxunTtcs, 0 — aepxurtca

amount_sign i1 Mpu3Hak: 1 — KoAMYeCcTBO He fepxuTcs, 0 — Aepxutcs

percent_time d6.2 MpoueHT BbinonHeHns ObA3aTenscTB

period_start t Hauano nepuoga feiicteusi npasun MM

period_end t OkoHuaHue nepuoga feicteust npasun MM

client_code c7 Koga knneHta

cstrike_offset d16.5 CwmeLLeHne OT LieHTpasibHOro cTparika

active_sign i4 MpusHak: 1 — 3anuck yaaneHa (CtTana He akTuBHa), 0 — akTUBHA
agmt_id i4 MpeHTndmkaTop oba3atensctea MM

fulfil_min d6.2 MpoLEeHT MUHUMA/TLHOTO UCMOSTHEHUS 06513aTeNIbCTB 3a TOProBYH CECCUI0
fulfil_partial d6.2 [MpOLEHT YaCTUYHOTO NCMOMHEHNS 06A3aTeNbCTB 3a TOProByH CECCUID
fulfil_total d6.2 [MpoLEeHT NOAHOTO UCMONHEHNS 06A3aTeNbCTB 3a TOProByHO CECCUID
is_fulfil_min i1 Mpy3HaK MUHUMAa/IbHOTO UCMOSTHEHNS 06S13aTeNbCTB B TEKYLLMA MOMEHT
is_fulfil_partial i1 Mpu3HaK YacTUYHOrO UCMOSTHEHNS 06513aTeNbCTB B TEKYLLMIA MOMEHT
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Mone Tun OnucaHue

is_fulfil_total i1 MpuW3Hak NOMHOTO UCMOSIHEHUS 06A3aTeNbCTB B TEKYLLUMIA MOMEHT

is_rf i1 Mpu3Hak 06a3aTeIbCcTBa pacyeTHOW hupMbl

id_group i4 MaeHTndmkaTop MapkeT-MelikepcKoli CBA3KM

Mpumeyanus: B Tabnuue opt_MM_info notoka FORTS_MM_REPL TpaHciupytoTcst 06s3aTenibcTBa MapkeT-MelikepoB ¢ AeTanunsauyeii 4o

CeMWU3Ha4YHOro KJIMeHTCKOro Kkoaa.
4.16.1.4. Ta6nmua cs_mm_rule: Taénuuya c MHCTpyMeHTaMu A/151 lepecyeTa LLeHTPa/IbHOro cTpaiika

Ta6n. 92. Nona Taénuybl cs_mm_rule

Mone Tun OnucaHune

repliD i8 Cnyxe6bHoe nose nogcucTembl penkaumm
replRev i8 CnyxebHoe none nogcMcTeMbl pennkaumm
replAct i8 CnyxebHoe nose NoAcUCTEMbI penankaLlmmn
sess_id i4 MaeHTudmkaTop TOproBoii ceccum
client_code c4 Koga knneHTa

option_series_id i4 MaeHTudmKaTop ONLMOHHON cepun

4.17. Notok FORTS_CLR_REPL - KnupuHrosasa nHdopmauusa (Type=AR)

4.17.1. Cxema gaHHbIX
Tabnuupl:
* money_clearing - OcTaTtkn no KN“eHTam u 6poKepckum rpmam
* money_clearing_sa - OcTtatkn no PacueTHomy Kogy
« clr_rate - Kypcbl Ba/ltoT 1 MHAEKCOB
« fut_pos - VIHchopmaumsi 0 NO3ULMOHHOM COCTOSIHUM HA MOMEHT K/IMPUHIOBOI ceccum no dblodepcam
* opt_pos - HhopmMaLys 0 NO3MNLMOHHOM COCTOSIHUM Ha MOMEHT K/TMPVUHIOBOW ceccuu no onuyuoHam
» fut_sess_settl - PacueTHble LieHbl N0 dibloyepcam
» opt_sess_settl - PacyeTHble LieHbl MO onuyoHam
« pledge_details - Tabnuua getannsauyum 3a10ros
« fut_pos_sa - MiHthopmauys 0 NO3MLMOHHOM COCTOSIHUM PK Ha MOMEHT K/IMPUHIOBOI ceccum no goblovepcam
* opt_pos_sa - VIHchopmaLms 0 NO3NLMOHHOM COCTOSIHUM PK Ha MOMEHT K/IMPUHIOBOW ceccun No onuyoHam
* option_series_settl - PacyeTHble LeHbI N0 ONLMOHHLIM CEPUSIM
» sys_events - Tabnmua cobbITHiA
4.17.1.1. Ta6nuua money_clearing: OcTaTkn No K/IMeHTam U GpPoKepcKkum pmpmam

Ta6n. 93. NMonsa Ta6nuubl money_clearing

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTembl penkaumm

replRev i8 CnyxebHoe none nofgcucTembl pennkaumm

replAct i8 CnyxebHoe nose nofcucTeMbl pensinkawmm

client_code c7 Kof knneHTa

asset_type i1 Tun cueta. 0 - py6ru, 1 - 3anoru. MNone siBNsieTca yctapeBluM 1 byget
yfaneHo B sepcun 9.9

amount_beg d16.2 dakTNyeckunii ocTaTok CpefCcTB Ha Ha4yas10 TOProBOro AHA

vm d16.2 dakTnyeckn paccumTaHHas (B PacyeTHyto ceccuio) BapuaLMoHHas mapxa,
BK/1I0OYas BapuaLMOHHYI0 Mapxy o MapXXupyemMbIM OnLmoHam

premium d16.2 dakTnyeckm paccuntaHHas (B PacueTHyto ceccuio) npemus rno onumoHam,
nosly4yeHHasi/cnMcaHHas B KNVPUHIOBYIO CECCUIO, B MepecyeTe Ha pyo6nu.
BkntoyaeT B ce6s1 (PUHAHCOBLIN pe3ynbTar NCNOTHEeHUs

pay d16.2 [BwkeHne no cuety. MNMone aBnseTca yctapesLunM 1 6yaeT yaaneHo B Bep-
cun 9.9
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Mone Tun OnucaHune

fee_fut d16.2 dakTnyeckn paccumtaHHas (B PacueTHylo ceccuio) cymma Gupxesoro u
KIMPUHroBoro cbopa 3a aHOHNMHbIE CAENKM NO thbloyepcam, Cymma BK/IH0-
yeHa B charges

fee_opt d16.2 dakTuyeckm paccumTaHHas (B PacuyeTHylo ceccuto) cymma 6upXeBoro u
KMPUHIOBOro c6opa 3a aHOHMMHbIe CAENKM NO ONuyMoHaM, CyMMa BKIIHO-
YyeHa B charges

go dl6.2 CymmapHoe 'O no dbtoyepcam v onumoHam

amount_end d21.2 TekyLLWin OCTaTOK CPEACTB Ha BpeMs (hOPMUPOBaHUA OCTaTKOB B KNupuH-
roByH UNn PacyeTHyto ceccuto

free d22.2 CB060HO CpeacTB

date_money_clearing t [Jata n Bpemsi hopMnpoBaHua ocTaTkoB B KNMpUHroByto nnm PacyeTHyto
ceccuio

settl_datetime t MnaHoBas farta pacyeTos No oba3arenlLcTBaM

in_out_netto d26.2 TekyLyee canbA0 BBOAOB/BbIBOAOB

vm_mtm d26.2 MnaHoBoe 0653aTeNbLCTBO (ONpefeneHHoe B KNMpUHIoByto Ceccuio) no Ba-
pVaLyOHHOIN Mapxe, BK/IIOYas BapuaLyOHHY MapXy no MapXvmpyeMbim
onuuoHam

premium_mtm d26.2 MnaHoBoe 065a3aTenbLCTBO (onpefeneHHoe B KAMPUHIOBYKO ceccuio) no
npemun No onuuoHam, BKoYaeT B cebs hMHAHCOBLIN pesynbTar ucnosn-
HeHus

charges dl6.2 dakTnyeckn paccunMTaHHble (B PacueTHylo ceccuio) obsizatenbctsa no
ynnarte Komvccuii n wrpados

charges_mtm d16.2 MnaHoBble 06s13aTENLCTBA (ONpeAesneHHble B KMPUHIOBYO ceccuto) no
ynniaTte KOMUCCWii n wtpadoB

fee_fut_mtm d26.2 MnaHoBoe 06s3aTensbCcTBO (ONpefeneHHoe B KnMprHIoByto ceccuto) no
CyMMe OMPXEeBOro 1 K/IMPUHIOBOro cbopa 3a aHOHWMHble (hbloYepcHble
chenku

fee_opt_mtm d26.2 MnaHoBoe 065a3aTenbLCTBO (onpefeneHHoe B KAMPUHIOBYKD ceccuio) no

CyMMe 6UPXKEBOro U KIMPUHIOBOTO c6opa 3a aHOHWUMHbIE OMUMOHHbIE
choenku

4.17.1.2. Tabnuya money_clearing_sa: OctaTtku no PacuetHoMy Kogy

Ta6n. 94. Nona Tabnuubl money_clearing_sa

Mone Tun OnucaHune

repliD i8 CnyxebHoe none NogcucTeMbl penkaumm

replRev i8 CnyxebHoe none nogcucTeMbl pennkaumm

replAct i8 CnyxebHoe nosne nogcucTeMbl penmkawmm

settlement_account cl2 PacueTHbIli Kopg,

asset_type i1 Tun cueta. 0 - py6ru, 1 - 3anoru. MNone siBNseTca yctapeBlum 1 byget
yfaneHo B sepcun 9.9

amount_beg d26.2 dakKTN4ecKknii OCTaTok CPeCTB Ha Ha4yas10 TOProBOro AHA

vm d26.2 dakTuyeckm paccumTaHHas (B PacyeTHyto ceccuio) BapuaLMoHHas mapxa,
BK/10YAsi BAPUALMOHHYIO MapXy No MapXvpyembim OfnLMoHam

premium d26.2 dakTnyeckm paccuntaHHas (B PacueTHyto ceccuio) npemus rno onuymoHam,
nosy4yeHHas/cnncaHHas B KNIMPUHIOBYKO Ceccuio, B nepecyete Ha pyonu.
BkntoyaeT B ce6s1 (PUHAHCOBLIN pe3ynbTar NCNOTHEHUS.

pay d26.2 [JBwkeHne no cuety. Mone aBnseTca yctapesLunM 1 6yaeT yaaneHo B Bep-
cun 9.9

fee_fut d26.2 dakTuyeckn paccumTaHHas (B PacuyeTHyl ceccuto) cymma GupXXeBoro u
KIMPMHroBoro cbopa 3a aHOHUMHbIE CAENKM MO thbloyepcam, Cymma BK/IH0-
yeHa B charges

fee_opt d26.2 dakTuyeckn paccumTaHHas (B PacueTHylo ceccuto) cymma 6upXeBoro u
K/IMPUHroBoro cbopa 3a aHOHUMHbIE CAE/KM MO ONUMOHaM, CyMMa BKJ/1H0-
yeHa B charges

go d26.2 CymmapHoe 'O no dbtoyepcam v onumoHam

amount_end d26.2 TekyLLWil OCTaTOK CPEACTB Ha Bpems hOPMUPOBaHUA OCTaTKOB B KNnpwH-
TOBYH U PacyeTHyto ceccuio
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Mone Tun OnucaHune

free d26.2 CB060HO CpeAcTB

blocked_tax d26.2 CpepcTBa, 3a6/10KMpoBaHHbIe NOJ, BbIN1aTy Haslo0roB.

date_money_clearing t [Jata v Bpemsi opMnpoBaHna ocTaTkoB B KNMPUHIoBYyto unm PacyeTHyto
ceccuio

settl_datetime t lMnaHoBas gara pacyeToB No 06si3aTe/IbcTBaM

in_out_netto d26.2 TekyLlee canbA0 BBOAOB/BbIBOAOB

vm_mtm d26.2 MnaHoBOe 06513aTENLCTBO (ONpeAeneHHoe B KNMpMHIoByo Ceccuio) no Ba-
pVaLyoHHOR Mapxe, BKIIOYas BapuaLyoOHHY0 MapXy no MapXvmpyeMbim
onuvoHam

premium_mtm d26.2 MnaHoBoe 06s3aTenbCTBO (ONpefeneHHoe B KnvpurHroByko ceccuto) no
npemun No OnuMoHam, BK/oYaeT B ceba huHaHCOBLIN pesynbTar ucnosn-
HeHus

charges d16.2 dakTMyeckn paccunTaHHble (B PacueTHylo ceccuto) o6si3atenbcTBa no
ynsaTte KOMUCCWii u wTpadoB

charges_mtm d16.2 MnaHoBble 06s13aTENbLCTBA (ONpeAesneHHble B KIMPUHIOBYO ceccuto) no
ynnarte KOMUCCWiA 1 WwTpados

fee_fut_mtm d26.2 MnaHoBoe 06sa3aTenbLCTBO (onpefeneHHoe B KAUMPUHIOBYK ceccuio) no
CyMMe OMPXEBOr0 W KMPUHIOBOrO cbopa 3a aHOHUMHble hbloYepCHble
caenkun

fee_opt_mtm d26.2 MnaHoBoe 06s3aTenbCTBO (ONpefeneHHoe B KnvpurHroByko ceccuto) no
CyMMe OVPXEBOT0 M K/IMPUHIOBOTO c60pa 3a @aHOHWMHbIE OMLMOHHbIE
caenkun

4.17.1.3. Ta6nuua clr_rate: Kypcbl Ba/1lOT U MHAEKCOB

Ta6n. 95. Monsa Ta6nuubl clr_rate

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTembl penkaumm
replRev i8 CnyxebHoe nose nofcucTeMbl pennkawmm
replAct i8 Cnyxe6Hoe none nNoAcucTeMbl pensimkaumm

rate d16.5 3HayeHve nHgekca

moment t MOMEHT hrKCMpOBaHWS 3HaYeHUs

signs i1 Mpu3Hakn, COOTBETCTBYIOLLME JaHHOMY 3HAYEHWIO
sess_id i4 MaeHTudbmkaTop TOpProBoii ceccum

rate_id i4 MpaeHTundmkaTop kypca

4.17.1.4. Ta6nuua fut_pos: NHchopmayma o NO3MLUOHHOM COCTOAHUU HA MOMEHT K/IMPUHIoBoiA ceccum no dblo-
uepcam

Ta6n. 96. Monsa tTa6nuubl fut_pos

Mone Tun Onucaxne

repliD i8 CnyxebHoe none nogcucTeMbl penkaumm

replRev i8 CnyxebHoe nosne nogcucTeMbl penmkawmm

replAct i8 CnyxebHoe none noAcucTeMbl pennkaumm

isin_id i4 YHVKa/TbHbIN YACTOBOW UAEHTUNKATOP NHCTPYMEHTa

sess_id i1 M aeHTndmkaTop TOproBoi ceccum

isin c25 CVMBO/IbHbINM KOL MHCTPYMEHTA

client_code c7 Kof knneHTa

account_type i1 Tun cueta (0 - P®; 1 - BO; 2 - KMEHT).

Xxpos_beg i8 Mo3numsa Ha Havyano gHA

xpos_end i8 Mo3nums Ha KoHew, oHA

vm dl6.2 CymmapHasi BM no utoram KnupuHra aast KnneHTa/vpMbl U UHCTPYMEHTA.
HauncneHHast nnaHoBas BeMUnHa.

fee d16.2 CymMMapHbIii cbop AN KAveHTa/pupMbl M MHCTPyMeHTa. HauucneHHas
nnaHoBas BeNMumnHa.
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Mone Tun OnucaHune

accum_go d16.2 HakonneHHsbIi M

fee_ex d16.2 BupxeBoii c6op. HaumcneHHasi nnaHoBasi BE/IMUYMHA.

fee_cc dl6.2 KnupuHroBblili c6op. HauncneHHas nnaHoBasi BeNMUMHa.

pos_exec d11.0 KonmyecTBO MCNOTHEHHbIX NO3MLMiA. [Mone SBAsieTca ycTapeBwymM 1 byget
yAasieHo B Bepcun 9.9. BMecTo Hero ncnosb3yiiTe nose Xpos_exec.

charge_exec d16.2 C60p 3a ucnonHeHne. HaumcneHHas nnaHoBas Be/IMYMHA.

sbor_nosys d16.2 Cymma 6mpxeBoro cbopa/cb6opa pacyeTHol opraHvM3auuM 1 KOMUCCUOH-
HOro BO3HarpaxzgeHns KnMpuHroBoro LieHTpa 3a BHECUCTEMHbIE CAESKM
(py6.). HauncneHHasn nnaHoBas BeMYMHA.

pos_enforcement_exec i8 Konnuectso NpuHYyANTENBHO UCMOMHEHHbIX NO3ULMIA 415 BbIXOAA U3 BeY-
HOro hbrovepca

pay_enforcement_exec d16.2 Cymma nnatexa (C yuetoM 3Haka) 3a NpuHyauTesibHoe UCNOSTHEHVE Beuy-
HOro gobtoyepca. HaumcneHHasa nnaHosast BeNMYnHa.

XpOs_exec i8 KonmyecTBo MCNOMHEHHbIX MO3ULWIA.

4.17.1.5. Ta6nuya opt_pos: NHchopmayma 0 NO3ULUOHHOM COCTOAHUN HA MOMEHT K/IMPUHIOBOIA ceccum no on-

LMoHaMm

Ta6n. 97. Nona Tabnuubl opt_pos

Mone Tun OnucaHue

repliD i8 CnyxebHoe nosne nofcucTeMbl pennkaumm

replRev i8 CnyxebHoe nose nogcucTeMbl penmkalmm

replAct i8 Cnyxe6bHoe none noAcucTembl penkaumm

isin_id i4 YHVKa/TbHbIN YACTOBOW UAEHTUMNKATOP NHCTPYMEHTa

sess_id i4 MaeHTudmkaTop TOproBoii ceccum

isin c25 CVMBO/IbHbIV 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 CymmapHas BM no utoram KnupuHra aist KnneHTa/dpmbl U MHCTPYMEHTA.
HauncneHHas nnaHoBas BeMUnHa.

fee d16.2 CymMMapHbIii cbop AN KAveHTa/pupMbl M MHCTpyMeHTa. HauucneHHas
nnaHoBas BeNIMunHa.

fee_ex d16.2 BupxeBoii cbop. HauncneHHas nnaHoBas Be/MUMHa.

fee_cc d16.2 KnupuHroBblii c6op. HauncneHHas nnaHoBas BeNMUMHA.

pos_exec d11.0 KonnuecTtBo NCMOTHEeHHbIX NO3uuuii. MNone aBnsetcs yctapesLluym 1 byaet
yaaneHo B Bepcum 9.9. BMecTo Hero Mcnonb3yiTe none Xpos_exec.

charge_exec d16.2 C60op 3a ucnonHeHve. HaumcneHHas nnaHosas BeNMunHa.

sbor_nosys d16.2 Cymma 6upxeBoro c6opa/cbopa pacyeTHOl opraHnsaumm 1 KOMUCCHOH-
HOro BO3HarpaxgeHus KIMpuHroBoro LeHTpa 3a BHECUCTEMHbIE CAENKM
(py6.). HauncneHHas nnaHoBas BeMUMHA.

premium d26.2 Py6neBas npemusi No ONUMOHY, NONyYeHHas/CNMcaHHas B KMPUHTOBYIO
ceccuio. Bkntouaet B cebs hrHaHCOBbLIN pe3ynbTaT UCMOTHEHNS NO3ULWN.
HauncneHHast nnaHoBas BeMUnHa.

premium_in_settl_currency d26.2 BasoTHaa npemus no onuuoHy, noslyvyeHHas/CnncaHHas B K/IMPUHIOBYIO
ceccuio. BkntouaeT B cebs (hrHaHCOBbLIN pe3ynbTar UCMOTHEHNS NO3NLWN.
HauncneHHas nnaHoBas BeMUMHa.

Xpos_exec i8 KonnmuectBo UCNOMHEHHbIX NO3ULWIA.

4.17.1.6. Ta6nuua fut_sess_settl: PacueTHble LeHbl No pblovepcam

Ta6n. 98. Mona ta6nuybl fut_sess_settl

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

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 DaHAVHT NPY OTK/TOHEHUN LieHbI KOHTPaKTa OT LieHbl BA 60/bLue 3a4aHHoro
Ha KOHTpakTe ypoBHs (4711 BP)

index_div di8.4 OunBnaeHaHasa nonpaska Ansa B® Ha MHAEKC Un akumio

exp_enforcement_pay d16.2 Cymma nnatexa (B py6nsix) 3a 1 KOHTpakT no caenkam npexpatieHus oo6s-

3aTenbCTB No B®, B ciyyae NpUHYAUTENLHOMO UCMOTHEHMUS!, OT CTOPOHBI
nofasLLei nopyyeHne Ha Bbixof 13 B®, CTOPOHE, KOTOpYIo NPUHYANTESb-

HO 3aKpbinu
step_price dl6.5 CTOUMOCTb Lara LieHbl B KNIMPUHTOBYHO CECCUI0
step_price_curr d16.5 CTOMMOCTb LWara LeHbl B KNIMPUHIOBYHO CECCUIO B BasllOTe

4.17.1.7. Ta6nuuya opt_sess_settl: PacueTHble LeHbI MO oNyUOHam

Ta6n. 99. NMonsa Ta6nuubl opt_sess_settl

Mone Tun OnucaHue

repliD i8 CnyxebHoe nose nogcucTeMbl penmkawmm

replRev i8 CnyxebHoe none noAcucTeMbl penkaumm

replAct i8 CnyxebHoe none nogcucTembl penkaumm

sess_id i4 MaeHTudmkaTop TOproBoii ceccum

date_clr t [Jata knupuHra

isin c25 CVIMBO/IbHbIN KO UHCTPYMEHTA

isin_id i4 YHVKa/TbHbIN YACTOBOW UAEHTUMNKATOP NHCTPYMEHTa
volat d16.5 BonaTtunbHoCcTb onuvoHa

theor_price d16.5 TeopeTnyeckas LeHa onuuoHa

step_price d16.5 CTOUMOCTb Lara LieHbl B KNIMPUHTOBYHO CECCUI0
step_price_curr d16.5 CTOMMOCTb LWara LieHbl B KIIMPUHTOBYIO CECCUI0 B BaUTIOTE

4.17.1.8. Ta6nuua pledge_details: Ta6nuua getanusauyum saoros

Ta6n. 100. Nons Ta6nuupbl pledge_details

Mone Tun OnucaHune

repllD i8 CnyxebHoe nose nogcucTeMbl penmkalmm

replRev i8 Cnyxe6bHoe none nofAcucTemMbl pennkawumm

replAct i8 CnyxebHoe none nogcucTeMbl penkaumm

client_code c7 Kog, knneHTa

pledge_name c10 Kop nHoCTpaHHO BantoThl MW LIEHHOW Bymaru

xamount_beg d26.2 KonnuecTtBo LieHHbIX Gymar v MHOCTPaHHOW BaUTHOTbI HA HaYano ceccum

xpay d26.2 CymMma BBOA0B-BbIBOAOB B LUTYKax LEHHbIX 6ymMar van MHOCTPaHHOM Ba-
NIoThI

xamount d26.2 KonnuyecTtso LeHHbIX Bymar uimM MHOCTPaHHON BaslloTbl HA TeKyLuid Mo-
MEHT

rate d16.5 OueHOoYHasa CTOMMOCTb eiMHULLbI MHOCTPAHHOW BasltoThbl AW OAHOW 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 6yMar vaum MHOCTpaHHOM Ba-
NOTbI B py6nsix PO
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Mone Tun OnucaHue

xamount_money d26.2 KonnmyecTBo LieHHbIX GyMar Uav MHOCTPAHHOM BaslloTbl Ha TEKYLLUWIA MO-
MEHT B py6sisix P®

Mpumeyanus:

¢ Mone amount_money - Konv4ecTBO LeHHbIX ByMar nam MHOCTpaHHOI BasTloThbl Ha TEKYLLMIA MOMeHT (B pybnsax P®) (paccuntbiBaeTcs
Kak «amount» * «rate»)

* Mone amount_beg_money - KonnyecTBo LieHHbIX GyMar nanm MHOCTPaHHOI BaslloTbl Ha Havano ceccum (B pyonsax P®) (paccumtbiBaeTcs
KaK «amount_beg» * «rate»)

+ TMone pay_money - CymMMa BBO/J0B-BbIBOZIOB B LUTYKaX LIEHHbLIX 6yMar Ui MHOCTPaHHO BasioTkl (B py6nsx P®) (paccunTbiBaeTcs Kak
«pay» * «rate»)

4.17.1.9. Ta6nuua fut_pos_sa: MHhopmaymusa 0 NO3MLUOHHOM cOoCcTOsiHUU PK Ha MOMEHT K/IMPUHIOBOI ceccuun
no dpbrovepcam

Ta6n. 101. Nonsa Ta6nuupbl fut_pos_sa

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcMcTeMbl penkaumm

replRev i8 CnyxebHoe nose nofcucTeMbl pennkawmm

replAct i8 CnyxebHoe none noAcucTeMbl pensimkawmm

isin_id i4 YHVKa/TbHbIN YACTOBOW UAEHTUUNKATOP NHCTPYMEHTa

sess_id i4 M aeHTndmkaTop TOproBoi ceccum

isin c25 CUMBO/IbHBI KOf, UHCTPYMEHTA

settlement_account cl2 PacueTHbIii Kopg,

xpos_beg i8 Mo3nyms Ha Havyano gHsA

xpos_end i8 Mo3numsa Ha KoHew, AHA

vm d26.2 CymmapHas BM no ntoram KnmpuHra ans knneHTa/dovpmbl U UHCTPYMEHTA.
HauncneHHas nnaHosas BenvumHa.

fee d26.2 CymMMapHbIii cbop Ans KAMeHTa/hupMbl M MHCTpyMeHTa. HauucneHHas
nnaHoBas BeNMYnHa.

fee_ex d26.2 BuipxeBoii c6op. HaumcneHHas nnaHoBas BE/IMUMHA.

fee_cc d26.2 KnvpuHrosblili c6op. HauncneHHas nnaHoBas BennyvHa.

pos_exec d11.0 KonnuecTBo NCMOMTHEeHHbIX No3uuuii. MNone ABnsetcs yctapesLluym 1 byaet
yaaneHo B Bepcun 9.9. BMecTo Hero Mcnonb3yiTe none Xpos_exec.

charge_exec d16.2 C6op 3a ucnosiHeHne. HaumcneHHas nnaHoBast BE/IMUMHA.

sbor_nosys d16.2 Cymma 6upxeBoro cbopa/cbopa pacyeTHOl opraHvM3auuyM 1 KOMUCCUOH-

HOro BO3HAarpaxgeHus KAMpuHroBoro LieHTpa 3a BHECUCTEMHbIe CAENKU
(py6.). HaumcneHHas nnaHoBast BeIMUMHA.

XpOS_exec i8 KonmyecTBo UCMOMHEHHBIX MO3ULMIA.

4.17.1.10. Ta6nuya opt_pos_sa: Hchopmauusa 0 NO3MLUOHHOM COCTOAHUM PK Ha MOMEHT KIMPUHTOBOW ceccuun
no onuuoHam

Ta6n. 102. Mons Tabnuubl opt_pos_sa

Mone Tun OnucaHne

repliD i8 CnyxebHoe none nogcucTembl penkaumm

replRev i8 CnyxebHoe none nogcMcTeMbl pennkaumm

replAct i8 CnyxebHoe nose nogcucTeMbl pensmkawmm

isin_id i4 YHVKasIbHbIN YACOBOW UAEHTUMNKATOP NHCTPYMEHTA
sess_id i4 MaeHTndmkaTop TOproBoii ceccum

isin c25 CVIMBO/IbHbIN KOS, UIHCTPYMEHTA

settlement_account cl2 PacueTHblli Kopg,

Xpos_beg i8 Mo3numa Ha Havano aHA

xpos_end i8 Mo3nyms Ha KoHew, oHs
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Mone Tun OnucaHune

vm d26.2 CymmapHas BM no ntoram KnvpuviHra ansa knneHTa/cdovpmbl U UHCTPYMEHTA.
HauncneHHan nnaHosas BennymHa.

fee d26.2 CyMMapHsbIii cbop Ans KAMeHTa/pupMbl M MHCTPyMeHTa. HauucneHHas
nnaHoBas BeNM4nHa.

fee_ex d26.2 BuipxeBoii c6op. HauncneHHass nnaHoBast BE/IMUMHA.

fee_cc d26.2 KnupurHrosblii cb6op. HauncneHHas niaHoBas BE/MYMHA.

premium d26.2 Pybnesas npemMus no OnuuoHy, NonyvyeHHas/cnucaHHas B K/IMPUHIOBYIO
ceccuto. Bkntouaet B cebst hrHaHCOBbIN pe3ynbTaT NCMOTHEHUS NO3NLWN.
HauncneHHas nnaHosas BennMymHa.

premium_in_settl_currency d26.2 BanioTHas npemus No ONUMOHY, NoslyYeHHas/cnucaHHas B KMPUHTOBYHO
ceccuio. BkntouaeT B cebs hrHaHCOBbLIN pe3ynbTaT UCMOTHEHNS NO3NLWN.
HauncneHHast nnaHoBas BeMunHa.

pos_exec d11.0 KonnuecTtBo NCMoTHeHHbIX No3uuuii. MNone saensetcs yctapesLluvm n byaet
yaaneHo B Bepcun 9.9. BMecTo Hero Mcnonb3yiTe none Xpos_exec.

charge_exec d16.2 C60p 3a ucnonHeHne. HaumcneHHas nnaHoBast BE/IMYMHA.

sbor_nosys d16.2 Cymma 6upxeBoro c6opa/cbopa pacyeTHOl opraHnsaumm 1 KOMUCCHOH-
HOro BO3HarpaxgeHus KIMpuHroBoro LEHTpa 3a BHECUCTEMHbIE CAENKM
(py6.). HauncneHHas nnaHoBas BeMUMHA.

XpOs_exec i8 KonnuectBo MCNOMHEHHbIX NO3ULWIA.

4.17.1.11. Ta6nuua option_series_settl: PacueTHble LeHbl MO ONMUMOHHbIM CEPUAM

Ta6n. 103. Mons Tabnuupbl option_series_settl

Mone Tun OnucaHune

repllD i8 CnyxebHoe nosne nogcucTeMbl penmkalmm

replRev i8 CnyxebHoe none noAcucTeMbl penkaumm

replAct i8 CnyxebHoe none nogcucTemMbl penkaumm

sess_id i4 MaeHTndmkaTop TOproBoii ceccum

date_clr t [ata knupuHra

isin c25 CVMBO/IbHbIN KO MHCTPYMEHTA

isin_id i4 YHVKaJTbHbIA YACTOBOW UAEHTUNKATOP NHCTPYMEHTa

underlying_price d16.5 Tekywasa yeHa cnoTt MHCTPYMEHTA, a B [ileHb 3KCnupauumm - LeHa Huxene-
)allero akTnea, OTHOCUTEIbHO KOTOPOW 6yAyT MCNO/THEHbI OMLMOHbI (No-
OPOGHOCTU CM. B COOTBETCTBYHOLLEN cneundmnkauum KOHTpakTa)

lot_coefficient i4 KoadpchumeHT, ykasbiBawowmii Ha 06bEM 6a30BOr0 akTMBa B KOTUPOBKE
KOHTpakTa 1 cTpaiikax oOnuyoHHON cepum

step_price dl6.5 CTOMMOCTb LWara LeHbl B KNUPUHIOBYHO CECCUI0

step_price_curr d16.5 CTOMMOCTb Lara LieHbl B KIIMPUHTOBYIO CECCUIO B BaUTIOTE

4.17.1.12. Ta6nuuya sys_events: Ta6nuya coobITUiA

Ta6n. 104. Monsa Tabnuubl sys_events

Mone Tun OnucaHue

repllD i8 Cnyxe6bHoe none nogcucTemMbl penkaumm
replRev i8 CnyxebHoe nosie NoacuUcTeMbl penmkalmn
replAct i8 CnyxebHoe none nofcucTeMbl pennkaumm
event_id i8 YHUKasbHbIN UAEHTUMKATOP COObLITUSA
sess_id i4 Homep ceccumn

event_type i4 Tvn cobbITuA

message c64 OnucaHune cobbITUSA

server_time t Bpems cobbiTus

MpumeyaHus:

¢ B0o3MOXHbIe TVMNbl COOLITUIA:

event_type =3
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4.18.

message = "clearing_data_ready"
FOTOBbI faHHbIE NOC/e KNMPYHIOBOW ceccum

Motok RTS_INDEX_REPL - BupxeBble nigekcol (Type=R)

4.18.1. Cxema gaHHbIX

Tabnuupbl:

rts_index - Tabnuua nHAEKCOB

4.18.1.1. Ta6nuua rts_index: Ta6nuua nHaekcos

Tabnuua coaepXuT AaHHble 0 3HAYEHUSIX GUPXKEBBIX UHAEKCOB.

Ta6n. 105. NMonsa Ta6nuupbl rts_index

Mone Tun OnucaHve

repllD i8 Cnyxe6bHoe none nogcucTemMbl penkaumm

replRev i8 CnyxebHoe none nogcucTeMbl penkaumm

replAct i8 CnyxebHoe nosne nofcucTeMbl peninkaumm

name c25 Mma nHaekca

moment t MomeHT nocnegHero pacyeta

usd_rate d10.4 [Ns HOEeKcoB, B KOTOPbIX YUUTLIBAKOTCS Kak pybnesble, Tak v [on1apo-
Bbl€ LieHbl MHCTPYMEHTOB — Kypc py6nsi K fonapy, MCnosb30BaBLUMACA A5
pacyeta

cap dig8.4 Kanutanusauusa 6ymar, BXOAALLMX B UHAEKC

volume di8.4 O6bEM CcaenoK, BXOAALLMNX B UHAEKC

value_highprec d18.6 3HaueHve UHAEKca (3HaYeHNe BbICOKOW TOYHOCTM, 6 3HAKOB nocsie 3ans-
TOWA)

prev_close_value_highprec d18.6 3HaueHve MHAEKCa Ha 3akpbiTve npeblayLleli TOproBoi ceccum (3Have-
HWe BbICOKOM TOYHOCTK, 6 3HAKOB Nocse 3ansaToi).

open_value_highprec d18.6 3HaueHve NHAEKCa Ha OTKPbITUE TEKYLLEe TOProBoi ceccum (3Ha4YeHNe Bbl-
COKOIi TOYHOCTK, 6 3HAKOB NOC/e 3ansToM).

max_value_highprec d18.6 MakcrmMasibHOe 3HaYeHne NHAEKCa B TeYEHNe TekyLLell TOproBoi ceccum
(3HayYeHne BbICOKOI TOYHOCTK, 6 3HAKOB Nocsie 3ansToi).

min_value_highprec d18.6 MuHMMaIbHOE 3HaYeHVe MHAeKca B TeYeHUe TeKyLleil TOproBoii ceccum
(3HayYeHne BbICOKOI TOYHOCTK, 6 3HAKOB Nocsie 3ansToi).

4.19. Notok FORTS_VM_REPL - BapnaynoHHasa mapxa n npemus (Type=I)

4.19.1. Cxema gaHHbIX

Tabnuupl:

« fut_vm - BapuauuoHHas mapxa rno ¢blouepcam B paspese no3uuuii KmeHToB

* opt_vm - BapualMoHHas Mapxa v npemMusi no onuMoHam B paspese no3uuii KMeHToB

« fut_vm_sa - BapuayuoHHas mapxa no dblouepcam B paspese nosuuuii PK

 opt_vm_sa - BapualumoHHas Mapxa 1 npemMusi no onuuoHam B paspese nosuuuii PK

» sys_events - Tabnvua cobbITHiA

4.19.1.1. Ta6nuuya fut_vm: BapuaymoHHas mapxa no cblouepcam B paspese No3nLuii KIMEHTOB

Ta6n. 106. NMonsa Ta6nuusl fut_vm

Mone Tun OnucaHve

repllD i8 CnyxebHoe none noAcucTeMbl pensikaumm

replRev i8 Cnyxe6bHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe none nogcucTeMbl penmkaumm

isin_id i4 YHWKasIbHbI YNCI0BOIN MAEHTUIMKATOP MHCTPYMEHTa
sess_id i4 MaeHTudmkaTop TOproBoii ceccum

client_code c7 Koga knneHTa

195



03.02.2026 PLAZA Il wnto3 Bepcus 9.3

Mone Tun OnucaHue

vm d16.5 HakonneHHas no caenkam BapuaLmoHHas Mmapxa, paccumtaHHas no Teky-
Lelt pbIHOYHOM LieHe

vm_at_settl d16.5 MHAMKaTVBHAsA BapyalyoHHas Mapxa ¢ y4eToM 3adMKCMpPOBaHHbIX pac-
YETHbIX LIEH A5 NPEACTOALLEro KMpUHra. [Jo oukcalmmy pacyeTHol LieHbl
B pacueTe y4acTByeT TekyLlas PbIHOUHAs LieHa.

swap_rate d16.5 VHAVKaTVBHbIN (haHAMHT MO TeKyllel KIMEeHTCKON no3uuun (415 BEYHbIX
obroYepcoB)
index_div di8.4 VHAvKaTVBHasA AvBMAEeHAHAs NnonpaBka no TekyLen KNMEHTCKON no3numm

(oN51 BEYHbIX hbHOYEPCOB HA MHAEKC UM aKLMIO)

MpumeyaHus:

¢ BenununHa BM oTpaxaeT (6e3 yueTa BapMaTMBHOCTY BaUTIOTHOW COCTaBASIOLLEN, KoTopas IUKCUPYETCS B KIIVPUHT) peasi3oBaHHbIn ou-
HaHCOBbIN pe3ynbTaT "ecny No3nLMI0 3akpbiTh ceivac”.

« BenuuuHa BM, KoTopast oTpaxaeT 3HaYeHNne "ecnm KNMpYHT MPOBecTy ceivac” (6e3 yueta pacxoxaeHuin OUKCUHIoB BA 1 pbIHOYHbIX LieH
BEYHbIX )bIOYEPCOB B OTAESbHbIX C/lyvasx), HEO6XOANMO C/IOXKUTb KOMMNOHEHTbI CrieayoLLmM 06pa3oMm:

BM = vm - swap_rate + index_div
4.19.1.2. Ta6nu1ua opt_vm: BapraynoHHaa Mapxxa U npemMus no onuMoHam B paspese No3vuuii KTMEHTOB

Ta6n. 107. Mons Ta6nuubl opt_vm

Mone Tun OnucaHvne

repllD i8 Cnyxe6bHoe none noAcucTemMbl penkaumm

replRev i8 CnyxebHoe nosie NoacuUcTeMbl penmkalmn

replAct i8 CnyxebHoe nosne nofAcucTeMbl peninkaumm

isin_id i4 YHUKasbHbIN YACOBOW UAEHTUUKATOP NHCTPYMEHTA

sess_id i4 MaeHTndmkaTop TOproBoii ceccum

client_code c7 Koga knneHta

vm d16.5 HakonneHHas no caenkam BapuauvoHHas Mapxa no MapxvpyemMbim on-

LoHaM, paccumMTaHHasi No TeKyLLeih pbIHOYHOM LieHe

vm_at_settl d16.5 MHAMKaTVBHAsA BapualyoHHas Mapxa ¢ y4eToM 3adMKCMpOBaHHbIX pac-
UETHbIX LIEH /151 NPEACTOALLEro KMpUHra. [Jo oukcalmmy pacyeTHOl LieHbl
B pacueTe y4acTByeT TekyLlas PbIHOUHAs LieHa.

premium d26.2 HakonneHHas no cgenkam npemus no npeMuanbHbIM OnuuoHam, nogsie-
Xauwas k ynniarte B 6nvxaiiwnii MK/BK, B nepecuyeTe Ha py6nu. He Bkto-
yaeT B ce6a (hMHaAHCOBBIV pe3ynbTaT NCMOTHEHUA NO3NLWN.

premium_in_settl_currency d26.2 HakonneHHasi no caenkam npemust No npemuasibHbIM onuyoHam, nogne-
Xauian kK ynnare B 6nvkariwnii MK/BK, B BatoTe pacyeToB. He BkitovaeT
B Ce06s1 hMHAHCOBBIN pe3ysibTaT MCNOSTHEHMS NO3ULNN.

4.19.1.3. Ta6nuua fut_vm_sa: BaprmaunoHHaa mapxa no pbtouepcam B paspese nosuuyuii PK

Ta6n. 108. Monsa Ta6nuubl fut_vm_sa

Mone Tun OnucaHne

repliD i8 CnyxebHoe none nogcucTembl penkaumm

replRev i8 CnyxebHoe none nogcMcTeMbl pennkaumm

replAct i8 CnyxebHoe nosne nogcucTeMbl penmkalmm

isin_id i4 YHVKasIbHbIN YACIOBOW UAEHTUMNKATOP NHCTPYMEHTA

sess_id i4 MaeHTndmkaTop TOproBoii ceccum

settlement_account cl2 PacueTHbIli Kog,

vm d26.2 HakonneHHas no caenkam BapyaLMoHHas Mapxa, paccumTtaHHas no Teky-

Lieli PbIHOYHON LieHE

vm_at_settl d26.2 MHaukaTvBHaa BapuauvoHHas Mapxa € y4eToM 3adiMKCUpPOBaHHbIX pac-
YeTHbIX LeH 4151 NPefCTOSALLEro KNMpuHra. o dmrkcaumm pacieTHO LeHbl
B pacyeTe yyacTByeT TeKyLlas pbIHOYHAsA LeHa.

swap_rate d16.5 MHAvKaTVBHbIN haHauHT Mo TekyLuein no3nuun PK (a15 BeYHbIX dobloyep-
COB)
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Mone Tun OnucaHune
index_div di8.4 WNHavkaTvBHasA AUBMAEHAHAsA Nnonpaska no TekyLei nosvumm PK (ans Bey-
HbIX (DbIOYEPCOB HA UHAEKC UIN aKLMIO)
MpumeyaHus:

+ BenuuuHa BM oTpaxaeT (6e3 yueTa BapuaTUBHOCTY BasIIOTHOM COCTaB/IsIOLLEl, KoTopas (oUKCUPYETCs B KMPUHT) peasi3oBaHHbIi tu-

HaHCOBbI pe3ysbTaT "ecny No3nLUMI0 3aKpbITb ceinvac".

* BenuuuHa BM, koTopas oTpaxaeT 3HaueHne "ecnm KNMpYHT NpoBecTyn ceinvac” (6e3 yueta pacxoxaeHuin OukCcHroB BA 1 pbIHOYHbIX LieH
BEYHbIX PbIOYEPCOB B OTAE/bHbIX C/Iy4asx), HEOOXOAMMO CNOXUTb KOMMOHEHTbI CeayoLwyM obpasom:

BM = vm - swap_rate + index_div

4.19.1.4. Ta6nuya opt_vm_sa: BapuaymnoHHasa Mmapxa 1 npeMmusi no onuuoHam B paspese nosuyuii PK

Ta6n. 109. NMonsa Taénuybl opt_vm_sa

Mone Tun OnucaHune

repllD i8 CnyxebHoe nose nogcucTeMbl penmkalmm

replRev i8 Cnyxe6bHoe none noAcucTeMbl pennkaumm

replAct i8 CnyxebHoe none nogcucTemMbl penkaumm

isin_id i4 YHVKa/TbHbIN YACTOBOW UAEHTUMDNKATOP NHCTPYMEHTA

sess_id i4 MaeHTudmkaTop TOprosoii ceccum

settlement_account cl2 PacueTHbIli Kopg,

vm d26.2 HakonneHHasa no caenkam BapuvauvoHHas Mapxa no mapXxvpyembsim or-
LiMOHaM, paccunTaHHas no TekyLei pbIHOYHON LieHe

vm_at_settl d26.2 MHavkaTvBHas BapuauyoHHas mapxa C y4eToMm 3atnKCUpOBaHHbIX pac-
YeTHbIX LieH A5 NPeACTOoALLEro knmpuHra. [1o hukcaumm pacyeTHol LieHbl
B pacyeTe yyacTBYyeT TeKyLasa PbIHOYHAA LieHa.

premium d26.2 HakonneHHas no caenkam npemusi No npeMmasibHbIM OMnuMoHaMm, nogse-
Xawas k ynniarte B 6nvxaiiwnii MK/BK, B nepecueTe Ha py6nu. He Bkto-
yaeT B ce6a (hMHaAHCOBBIV pe3ynbTaT UCMOHEHUA NO3NLWN.

premium_in_settl_currency d26.2 HakonneHHas no cgenkam npeMusi No npeMmasibHbIM onumoHam, nogse-
Xauas k ynnate B 6nunxarimii MK/BK, B BantoTe pacyetoB. He BkovaeT
B ce65 (hMHaHCOBBIV pe3ynbTaT MCNOMHEHNS NO3NLIUN.

4.19.1.5. Ta6nuua sys_events: Tabnuua coobITUiA

Ta6n. 110. Mons Ta6bnuubl sys_events

Mone Tun OnucaHvne

repllD i8 Cnyxe6bHoe none nogcucTembl penkaumm
replRev i8 CnyxebHoe nosie NoACUCTEMbI penmkalmn
replAct i8 CnyxebHoe none nofcucTeMbl penikaumm
event_id i8 YHUKasbHbIN UAEHTUMKATOP COObLITUSA
sess_id i4 Homep ceccumn

event_type i4 Tvn cobbITuA

message c64 OnucaHune cobbITUSA

server_time t Bpewms cobbITus

MpumeyaHus:

¢ Bo3MOXHble TuMbl COOLITUIA

event_type =1

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

event_type =5
message = "clearing_started"
Hauyano KNMpuHroBoi ceccum

event_type =6
message = "extension_of_limits_finished"
Pa3zgBukka TMMUTOB 3aKOHYeHa
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event_type = 36
message = "start_of calendar_date"
Havasno kaneHgapHoro gHs

event_type = 37
message = "settlement_session_started"
Hauano pacueTHoli ceccum

event_type = 38
message = "settlement_session_finished"
OKOHYaHue pacyeTHOI ceccum

event_type = 47
message = "settlpricecalc_finished"
PacueTHble LeHbl 3adirKCpoBaHbl

4.20. Notok FORTS_VOLAT_REPL

4.20.1. Cxema gaHHbIX
Tabnmupl:
« volat - BonatunnbHoCTb
« sys_events - Tabnuua cobbITHiA

4.20.1.1. Ta6nuya volat: BonaTunbHOCTb

- BonatunbHocTtb (Type=l)

TekyLue 3Ha4eHnsa BoNaTuibHOCTU U TEOPETUYECKUE LieHbI /1A ONUMOHOB. TpaHCMPYETCA B BUAE BPEMEHHbIX CPE30B C MHTEPBASIOM 10

MUWHYT.

Ta6n. 111. Nonsa Ta6nuubl volat

Mone Tun OnucaHvne

repllD i8 Cnyxe6Hoe none nNoAcucTeMbl pensimkaumm
replRev i8 CnyxebHoe none nogcucTembl penkaumm
replAct i8 CnyxebHoe none nofgcucTembl pennkaumm
isin_id i4 YHUWKasIbHbI YNCI0BOIN MAEHTUIMKATOP MHCTPYMEHTa
sess_id i4 MaeHTudmkaTop TOpProBoii ceccum

volat d16.5 BonatunibHOCTL onuuoHa

theor_price d16.5 TeopeTuyeckas LeHa onuuoHa

theor_price_limit d16.5 TeopeTnyeckas LeHa onuuoHa ¢ y4eToMm IMMUTOB
up_prem d16.5 BepxHuiA IUMUT NpemMmmn Mo onuUoHY

down_prem d16.5 HWKHWIA NIMUT NPeMnU NO OMUMOHY
option_model i1 Mogenb LeHoobpa3oBaHWs OMLYOHOB.
Mpumeyanus:

« [None option_model MOXET NpMHUMAaTL cneayoLye 3HauYeHUs:

0 Mogenb bnaka-Lloyn3a
1 Mogens bawense
4.20.1.2. Ta6nuua sys_events: Ta6nuya coobITUiA

Ta6n. 112. NMons Ta6bnuubl sys_events

Mone Tun OnucaHvne

repliD i8 CnyxebHoe nose nogcucTeMbl penmkalmm
replRev i8 CnyxebHoe none nogcucTembl penkaumm
replAct i8 CnyxebHoe nosie NoAcUCTEMbI pensimkalmm
event_id i8 YHUWKabHbI naeHTUrkaTop cobbITus
sess_id i4 Homep ceccumn

event_type i4 Tun cobbITus

message c64 OnucaHune cobbITUSA
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Mone Tun OnucaHune
server_time t Bpems cobbitus
MpumeyaHus:

» B03MOXHbIe TWMbl COGLITHI

event_type =1

message = "session_data_ready"
3akKoH4eHa 3arpyska fjaHHbIX U3 KIMPYHIOBO CUCTEMbI B TOPTOBYIO Nepes Ha4yasioM HOBO TOProBoOii ceccun

event_type =5
message = "clearing_started"
Hauyano kNMpuHroBoi ceccum

event_type = 6

message = "extension_of_limits_finished"

Pa3pgsuxka IMMUTOB 3aKOHYeHa

event_type = 36

message = "start_of calendar_date"

Hauano kaneHgapHoro AHs

event_type = 37

message = "settlement_session_started"

Hauasno pacueTHoii ceccum

event_type = 38

message = "settlement_session_finished"

OKOHYaHWe pacyeTHoO ceccumn

event_type = 47

message = "settlpricecalc_finished"
PacueTHble LieHbl 3adKCpoBaHbl

4.21. NMotok FORTS_RISKINFOBLACK_REPL - Puck-napameTpbl Ansa mogenu

Bnaka-LLloynsa (Type=l)

4.21.1. Cxema gaHHbIX

Tabnuupl:

« volat_coeff - Puck-napametpsbl ana mogenv bnaka-Lloynsa

4.21.1.1. Ta6nuua volat_coeff: Puck-napamvetpbl gnsa mogenu bnaka-LLloynsa

Ta6n. 113. Mona Ta6nuubl volat_coeff

Mone Tun OnucaHune

repliD i8 CnyxebHoe nosie noacuUcTeMbl penmkalmm
replRev i8 CnyxebHoe none nofAcucTeMbl pennkaumm
replAct i8 CnyxebHoe nosne nogcucTeMbl penmkawmm
option_series_id i4 MaeHTudmKaTop OnLMOHHO cepun

a f MapameTp pacyeTa KpMBOI BoNatunbHOCTW No Mogenu Bnaka-Llloynsa
b f MapameTp pacyeTa KpMBOIi BONaTuLHOCTY Mo Mogeny bnaka-Loynsa
c f MapameTp pacyeTta KpMBOW BoNaTUILHOCTM No Mogenu Bnaka-Loynsa
d f MapameTp pacyeTa KpMBO BoNatuIbHOCTW No Mogenu Bnaka-LLoynsa
e f MapameTp pacyeTa KpMBOIA BoNatunbHOCTW No Mogenu Bnaka-Lloynsa
S f MapameTp pacyeTa KpMBOIi BONaTubLHOCTY Mo Mogenu bnaka-Loynsa

4.22. NMotok FORTS_RISKINFOBACH_REPL - Puck-napameTpbl gnsa mogenu

Bawenbe (Type=l)
4.22.1. Cxema gaHHbIX

Tabnmupl:
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« volat_coeff - Puck-napametpsl an1si Mogenv batwense

4.22.1.1. Ta6nuua volat_coeff: Puck-napametpbl gnsa mogenu bawenbe

Ta6n. 114. Nons Ta6nuybl volat_coeff

Mone Tun OnucaHne

repliD i8 CnyxebHoe nosie noacucTeMbl penmkawmm

replRev i8 CnyxebHoe none nofcucTembl pennkaumm

replAct i8 CnyxebHoe nose nogcucTeMbl penmkawmm

option_series_id i4 MaeHTudmKaTop ONLMOHHO cepun

a f MapameTp pacyeTta KpVBOI BONATWUILHOCTY NO Mogenu baluense
b f MapameTp pacyeTa KpyBOI BONATULHOCTY N0 Mogenu ballense
c f MapameTp pacyeTta KpvBOI BONaTUILHOCTY N0 Mogenu balense
d f MapameTp pacyeTta KpVBOW BONATULHOCTY NO Mogenu balenbe
e f MapameTp pacyeTta KpVBOI BONATWUILHOCTY NO Mogenu baluense
s f MapameTp pacyeTa KpvBOI BONATULHOCTY N0 Mogenu ballense
m f MapameTp pacyeTta KpvBOW BONaTUILHOCTY N0 Mogenu balense

4.23. Notok FORTS_INFO_REPL - CnpaBoyHas uHopmauyusa (Type=R)

4.23.1. Cxema gaHHbIX
Tabnmupl:
e currency_params - lMapameTpbl Ba/llOT
« base_contracts_params - MapameTpbl 6a30BbIX KOHTPaKTOB

« futures_params - MapameTpb! dhbiouepcoB

* option_series_params - iHhopmaLysi 0 napameTpax OnuMOHHbIX CEPUiA.

» options_params - MNapameTpbl ONLMOHOB
 investor - CnpaBoOYHWK KIMEHTOB

« dealer - CnpaBo4HuMK hupm

« multileg_dictionary - CnpaBo4YHUK CBA30K

e common_params - [NapameTpbl pac4éTta [0

 brokers_base_contracts_params - HamBuayanbHblii kKoachgmumeHT MO B paspe3e 6a30BOro KOHTpakTa n b

» sys_events - Tabnmua cobbITHiA
4.23.1.1. Ta6nuuya currency_params: NMapameTpbl BaJllOT

Ta6n. 115. Mona Taénuubl currency_params

Mone Tun Onucaxne

repliD i8 CnyxebHoe nose nogcuUcTeMbl penmkalmm

replRev i8 CnyxebHoe nosne nogcucTeMbl pensmkalmm

replAct i8 CnyxebHoe none noAcucTembl pennkaumm

currency_id i4 MpeHTndomkaTop BasItOThI n3 crnpaBoYHMKa rates noToka
FORTS_REFDATA_REPL

radius f Pagunyc nameHeHus LeHbl BatoTbl B NpOLEHTax (onpegensieTcs B nocnes-
HIOKO K/IMPUHIOBYIO CECCUIO)

4.23.1.2. Tabnuuya base_contracts_params: MapameTpbl 6a30BbIX KOHTPAKTOB

Ta6n. 116. Mona Ta6nuubl base_contracts_params

Mone Tun OnucaHvne
repliD i8 CnyxebHoe nose nogcucTeMbl pensmkawmm
replRev i8 Cnyxe6bHoe none nogcucTembl penkaumm
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Mone Tun OnucaHune

replAct i8 CnyxebHoe none nofcucTeMbl pennkaumm

base_contract_code c25 Ko 6a30BOro KOHTpakTa.

code_mcs c25 Kop, MeXKOoHTpakTHoro cnpega

volat_num i1 KonmuecTBo KpUBbIX BOIATU/IbLHOCTYH

has_options i1 MpW3HaK HaNMuus OMNUMOHOB Ha hbloYepc Ha AaHHbI BA. 0 — HET onuwo-
HOB, 1 — eCTb OMNUMOHbI.

percent_rate d16.5 MpoueHTHas cTaBka (0151 KOHTPAKTOB Ha CTaBKW)

somc f CraBka 'O no HenoKpbITbIM Npogaxam (B py6/isix)

msp_type i1 Tvn cToMMOCTY Wwara ueHbl. 0 — domkcupoBaHHas, 1 — onpeaensieTcs 3Ha-
YeHVeM MHAMKaTopa BasIloThbI.

currency_id i4 MpeHTndomkaTop BaUTIOThI n3 crpaBoyHMKa rates noToKa
FORTS_REFDATA_REPL

spot_price f BblpaxeHHasi B pybnsx pacyeTHasi LieHa 6a30BOro akTuBa, onpefeneHHas
no UToram K/IMPUHroBOli Ceccum.

mrl f 3HaueHVe CTaBKM PbIHOYHOIO prcka

mr2 f 3HaueHve CTaBKM PbIHOYHOTO prcKa NePBOro IMMMTa KOHLEHTpaumm

mr3 f 3HaueHne CTaBKM PbIHOYHOIO PYCKa BTOPOro /IMMUTA KOHLEHTpaLum

mrl_lIrc f 3HayeHue cTaBku pbIHOYHOro pucka ansa KHYP

mr2_lrc f 3HaueHVe CTaBKy PbIHOYHOTO PYCKa MepBOro MMMUTA KOHLEHTpaumumn ans
KHYP

mr3_lrc f 3HaueHve CTaBKM PbIHOYHOTO pUCKa BTOPOro JIMMWTA KOHUEHTpauun ans
KHYP

mrl_mrc f 3HayeHue cTaBku pbIHOYHOro pucka gna KCYP

mr2_mrc f 3HaueHVe CTaBKy PbIHOYHOMO pPYCKa NepPBOro IMMMUTA KOHLEHTpaumMmn ans
KCYP

mr3_mrc f 3HaueHVe CTaBKM PbIHOYHOTO pUCKa BTOPOro /IMMWTA KOHLEHTpauuu ans
KCYP

mrl_hrc f 3HauyeHne CTaBKM pbIHOYHOIO pucka ansa Krnyp

mr2_hrc f 3HayeHve CTaBKy PbIHOYHOMO PUCKa NEepPBOro MMMMUTA KOHLEHTpaumMn ans
KNyP

mr3_hrc f 3HaueHne CTaBKU PbIHOYHOIO pUCKa BTOPOro JIMMUTA KOHLEHTpauuu ans
KNyP

mrl_erc f 3HaueHve CTaBKu PbIHOYHOIO pucka ansa KOYP

mr2_erc f 3HaueHve CTaBKy PbIHOYHOMO PYCKAa MEePBOro MMMUTA KOHLEHTpaumMu ans
KOYP

mr3_erc f 3HayeHne CTaBkM PbIHOYHOTO pUCKa BTOPOro /IMMUTa KOHUEHTpauuMn ans
KOYP

k1 i8 KonuuectBo eauHuL, 6a30BOr0 akTuBa, XapakTepusytllee [AOCTUMXKEHNe
NepBOro IMM1Ta KOHLEHTpaLMK

k2 i8 KonuuectBo eguHuL, 6a30BOr0 akTuBa, XapakTepuaylollee [AOCTUMXKeHue
BTOPOrO INMMTA KOHLEHTpaLmMn

risk_points_n i4 KonmyecTBo CLeHapueB ABWMKEHMS LieHbl KOHTpaKTa cfieeBa u cnpasa oOT
LeHTpa pacyeTta pucka

window_size f KoathdmumeHT ons onpefeneHnst pasmepa OkHa CriaxvwBaHus npu map-
XMPOBaHUN MEXKOHTPAKTHOrO Cnpaja

option_model i1 Mogenb LeHoo6pa3oBaHus ONUUOHOB.

asset_class i4 Tvn 6a30BOro akTMBa.

cf_risk f CTaBKa pycka U3MeHeHus1 pasmepa AeHEXHOro notoka. Micnonb3yertcs gns
y4yéTa NOrpeLHOCTY NPOrHO3HbIX 3HaYeHui cash flow.

signs i4 [Mone npusHakos

MpumeyaHus:

« TMone option_model MOXeT NPUHUMATb CeAyHoLMEe 3HAUEHUS:

0 Mopgens bnaka-Lloynsa
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1 Mogens bawense
* lone asset_class MoXeT npuHUMaTh cnegytoLyie 3HaueHus:
1 Akuusa
2 Baora
3  O6nurayus
4 VHpekc
5 ToBap

6 TlpoueHTHas cTtaBka

« [one signs siBNSIETCS GUTOBOI MaCKOi U MOXET NPUHUMATbL CeAyoLMe 3HAUYEHMS:

Ox1 3kcnupauysi No pacnmcaHuio UK aKCIMpauus B KIMPUHIOBYL ceccuto: 0 - B KNMPUHIOBYH ceccuto; 1 - Mo pacnuncaHuio

0x2 Tlpu3HaK OTHeCEeHUSA MHCTPYMEHTa K MHOCTPaHHbIM: O -

He MHOCTPaHHBIiA; 1 - NHOCTPaHHBIN

0x4 MMpusHak TAS-obtovepc: 0 - He TAS-tbtouepc; 1 - TAS-thbtouepc (B mekyweli sepcuu HEA0CMYIHO)

0x8 [ kBanMULMPOBaHHbIX MHBECTOPOB

4.23.1.3. Ta6nuua futures_params: MapameTpbl hblouepcoB

Ta6n. 117. Mons Ta6nuubl futures_params

Mone Tun OnucaHue

repllD i8 CnyxebHoe nosne nogcucTeMbl penmkalmm

replRev i8 Cnyxe6bHoe none noAcucTeMbl pennkaumm

replAct i8 Cnyxe6bHoe none nogcucTeMbl penkaumm

isin c25 CVMBO/IbHbIN KO UHCTPYMEHTA

isin_id i4 YHVKasbHbI YAC/IOBOW NAEHTUUKATOP NHCTPYMEHTA

base_contract_code c25 Kop, 6a30BOro KoHTpakTa.

risk_range_center d16.5 LleHTp pacuyerta pucka

spread_aspect i1 Mpu3Hak BXOXAEHMA B cnpes

step_price f LleHa MrHUManbHOro Wwara

exp_date t [Jara akcnupauun

settlement_price d16.5 PacyeTHas LieHa nocnefHero KnnpuHra

min_step f MUWHMMasTbHBIN War M3MeHeHNs LieHbI

lot i4 KonnuecTtBo eauHuL, 6a30BOro akTmBa B MHCTPYMEHTE

attribute i4 ButoBble dnaru, onpegensoLlive Tun brovepca

interest_rate_risk_up f CTaBKa paccorfiacoBaHvs NPOLEHTHOTO pucKa B CLEeHapuu ABWDKEHWS
CTaBKn BBEPX

interest_rate_risk_down f CTtaBka paccornacoBaHusi NPOLEHTHOrO pucka B CLEHapUX OBWKEHMS
CTaBKUN BHU3

time_to_expiration f Bpems Ao akcnupauum UHCTpyMeHTa B A0NSAX roga

normalized_spot f TeopeTunyeckas LeHa 6a30BOro akT1Ba Ha CoTOBOM pPbIHKE B MyHKTax, Npu-
BEAleHHaA K pasmMepHOCTWN OCHOBHOIO

mr_addon_up f Hapbaska Up Ha NormalizedSpot ans ynpaeneHus 'O Ha ypoBHe obio-
yepca. YctaHaBnvBaeTcs B gonsix ot NormalizedSpot

mr_addon_down f Hap6aska Down Ha NormalizedSpot ans ynpasnenusi FO Ha ypoBHe (oblo-
yepca. YctaHaBnmBaeTcs B gonax ot NormalizedSpot

enforce_ims_half_netting i1 Mpu3HaK yunTbiBaTb PUCKA MEXMECSAUYHOTO cnpeja no npasusy "nonyHeT-
T10". 1 - pga; 0 — HeT.

tas_base_fut_isin_id i4 MpeHTtndomkatop (isin_id) BA-hbtouepca ans TAS-cbtodepca (B mekywel
Bepcuu HeAOCMYyIriHo)

MpumeyaHus:

« TMone spread_aspect MOXeT NPUHUMATL CEAYoLMUEe 3HAUYEHMS:
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0 He BxoguT B cripes,
2 BXoguT B MEXMECSUHbIN crnpes
« Mone attribute MOXeT NPUHMUMATL CNeayoLiMe 3HAUEHNS:
0 "OB6bIYHbIA" chblouepc
0x100000 TAS-thbtouepc (B mekyuwjel sepcuu HedoCcmyriHo)
0x800000 Collateral
4.23.1.4. Ta6nuua option_series_params: MapamMmeTpbl ONUUOHHbIX cepuii

Ta6n. 118. NMona Ta6nuubl option_series_params

Mone Tun OnucaHvne

repliD i8 CnyxebHoe nose nogcucTeMbl penmkawmm

replRev i8 CnyxebHoe none noAcucTeMbl penkaumm

replAct i8 CnyxebHoe nosie NoacuUcTeMbl penmkalmm

small_name c25 CUMBO/IbHbIN KOA,

isin_base c25 Kof peanbHoro dbtoyepca

a_black f MapameTp pacyeTta KpMBOIi BONaTUILHOCTY Mo Mogenu bnaka-Loynsa

b_black f MapameTp pacueTa KpyBOI BONATUALHOCTM MO Mogenu bnaka-Lloynsa

c_black f MapameTp pacuyeTa KpuBOIi Bos1aTUILHOCTM No Mogenu bnaka-LWoynsa

d_black f MapameTp pacueTa 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 BONaTubLHOCTY No mogeny bnaka-Loynsa

strike_step f Lar cTpaiika

exp_clearings_sa i4 OnpegenserT, 3a CKObKO KITMPUHIOBbLIX ceccuii no PK HauHeT 6110kmpoBaTh-
ca IO, paccuntaHHoe g/1a Bcero PK no mogenu akcnupawmun, YctaHasu-
Baetcsa HKL,

exp_clearings_bf i4 Onpegensiet, 3a CKOMbKO K/IMPUHIOBBLIX ceccuii no B® HauHeT 6noKupo-
BaTbcA MO, paccumtaHHoe a/1s Bceli B® no mogenu akcnvpauum. YctaHa-
BrimBaetcs HKL.

exp_clearings_cc i4 Onpegensier, 3a CKOMbKO KIMPUHIOBbIX CECCUIl HAYHETCA NPUMEeHeHWe Be-
ca exp_weight ans knneHtos b®. YctaHasnmsaetcsa HKLL.

volatility_risk f CTaBKa AvanasoHa pucka BoMaTuIbHOCTK

volatility_risk_mismatch f CTaBKa paccorsiacoBaHmusi pucka BoaTUIbHOCTA 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 MpeHTndomkaTop chblovepca

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 BONATULHOCTY NO Mogenu balense

d_bach f MapameTp pacueTa KpuBOIi BONIATUILHOCTM MO Mogenu balwense

e_bach f MapameTp pacueTa KpyBOIi BONATUILHOCTM MO Mogenu batwenbe

s_bach f MapameTp pacyeTa KpyBOIi BONATULHOCTY N0 Mogenu ballense

m_bach f MapameTp pacyeTta KpVBOI BONATULHOCTY NO Mogenu balense

margin_style i4 Cnocob6 mMapxupoBaHus onuuoHa. 0 - MapXvpyemblii; 1 - npeMUasibHbIiA.

settlement_type i4 Tvn onumoHa. 0 - pacyeTHbIi; 1 - NOCTaBOYHbINA.

exercise_style i4 Cnoco6 ncnosiHeHus onuuoHa. 0 - amepukaHckuii; 1 - eBponeickuii.

sub_risk i1 Mpu3Hak yyeTa pucka no nogroykam: 1 - BkioyueH pexum yyeTta pucka no
noarouykam pucka, O - BbIK/THOYEH.
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Mone Tun OnucaHune

spread_aspect i1 Mpur3Hak BXOXAEHUS ONMuUVOHHOW cepun B cnpeg: O - He B cnpege, 2 - B
cnpege.

enforce_half_netting i1 Mpu3Hak NPUHYAMTENLHOTO BK/OYEHWUS Mpasuna NosyHeTTo npu Kpocc-
MapXX1UpoBaHUV OMUMOHHBIX CEPUIA C KonnatepasibHbIM UHCTPYMEHTOM, Y
KOTOpbIX NpU3HaK spread_aspect=2.

min_step f MUWHUMaUTbHBIV War N3MEHEHNS LieHbl.

step_price f CTOMMOCTb Liara LieHbl.

lot_coefficient i4 KoathchpumeHT, ykasbiBatowmii Ha 06bEM 6a30BOr0 akTuBa B KOTMPOBKE
KOHTpakTa 1 cTpaiikax oOnuuoHHON cepum.

r f BespurckoBas NpoLeHTHas cTaBka.

interest_rate_risk_up f CTaBKa paccorfiacoBaHva MPOLEHTHOTO puCKa B CLeHapuy ABVDKEHWS
CTaBKM I BBEPX.

interest_rate_risk_down f CTtaBka paccornacoBaHusi NMPOLEHTHOrO pucka B CLEHapUX OBWKEHMS
CTaBKM I BHU3.

fixed_spot_discount f CyMMa AMCKOHTUPOBAHHbIX 3HaYeHW A 0GbSABIEHHbIX [JEHEXHbIX MOTOKOB.

projected_spot_discount f CyMMa AMCKOHTUPOBaHHbIX 3HAYEHWI MPOrHO3HbIX AEHEXHbIX NOTOKOB.

r2 f Be3puckoBas ctaBka FX2 BantoTHol napbl FX2/FX1 (41s npeMuasnbHbIX
OMLMOHOB Ha Ba/lOTY); CTaBka ANBUAEHAHON AOXOAHOCTU ¢ (4719 npemu-
a/IbHbIX OMLVIOHOB Ha NHAEKC).

interest_rate2_risk_up f CTtaBka paccornacoBaHusi NMPOLEHTHOrO pucka B CUEHapUX OBWKEHMS
CTaBKu 2 BBEPX.

interest_rate2_risk_down f CTtaBka paccornacosaHusi MpPOLEHTHOTO pucka B CLEHapuu ABWXEHUs
CTaBKW 2 BHU3.

lot_volume i4 KonnyecTtBo eanHuL, 6a30BOr0 akTMBa B UHCTPYMEHTE

4.23.1.5. Ta6nuuya options_params: MapameTpbl ONLMOHOB

Ta6n. 119. Mona Ta6nuubl options_params

Mone Tun OnucaHue

repliD i8 CnyxebHoe none nofcucTeMbl pennkaumm

replRev i8 CnyxebHoe nose nogcucTeMbl penmkalmm

replAct i8 Cnyxe6bHoe none noAcucTemMbl penvkaumm

isin c25 CVIMBO/IbHbIN KO, UIHCTPYMEHTA

isin_id i4 YHWKasIbHbI YNCI0BOI MAEHTUIMKATOP MHCTPYMEHTa
isin_base c25 Kog hbrovepca

strike d16.5 CTpalik onyuoHa

opt_type i1 Tun onumoHa: 1 - PUT, 2 - CALL

settl_price d16.5 PacueTHas LeHa

4.23.1.6. Ta6nuuya investor: CnpaBoOYHUK KIINEHTOB

Ta6n. 120. Nonsa Tabnuupbl investor

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTemMbl penkaumm

replRev i8 CnyxebHoe none nogcucTeMbl pennkaumm

replAct i8 CnyxebHoe nosne nogcucTeMbl pensmkalmm

client_code c7 Ko knneHta

calendar_spread_margin_type i1 Tun MapXxnpoBaHUsa KauleHAapHbIX CnpesoB Ans kaneHTa. 3 - MonyHeTTo,
4 - HetT0. /Icnonb3yemoe ceivac 3HaveHne

num_clr_2delivery i1 KonnyecTBo K/IMPUHIOB A0 3KCnupauuu A5 Hayana pacyeTa cueHapues
3IKCnMpauuu.

exp_weight d3.2 Bec cueHapueB akcnvpaummn B utorosom MO.

coeff_im dl6.5 KoadhdmumeHT utorosoro 0.

no_fut_discount i1 dnar 3anpeLyeHns Ucnosb3oBaHnsa CkMakn no dbtodepcam. 1 - 3anpert, 0

- Het.
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Mone Tun OnucaHune
short_option_minimum_charge_ratio| d5.3 NHanBuAayanbHbIi KoadduumeHT Beca cueHapus SOMC.
ics_margin_type i1 TN MapXmMpoBaHUA MEXKOHTPaKTHbIX cnpeaos. 3 - MNonyHeTTo, 4 - HeTto
MKC.
is_blank i4 Mpu3Hak pasgena-6onBaHkN AN OHMalH-perncTpaynm
client_risk_level i4 KaTteropus ypoBHs pucka KnneHTa.
xstatus i8 Mpu3Haku pasgena, pacluMpeHHoe.
Mpumeyanus:

« [Mone client_risk_level MmoXxeT NnpuHMMaTh cneaytowime 3Ha4eHus:

o 0 - He yka3aHo (3Ha4eHue Mo YMO4aHuto)

o 1 - KnueHT ¢ HavanbHbIiM YpoBHeM Pucka (KHYP)

o 2 - KnueHT co CtaHgapTHbIM YpoBHeM Pucka (KCYP)
o 3 - KnuneHT ¢ MosbiweHHbIM YposHeM Pucka (KMYP)
o 4 - KnneHT ¢ Ocobbim YpoBHeM Pucka (KOYP)

* [Mone xstatus sABISETCA GBUTOBOIN MACKOIA:

o Ox1-4Y

o 0x2 - O60C06NEHHBbIN

o 0x4 - bpokepckas mpma Tuna 4y

o 0x80 - dunsnyeckoe nuLo
o 0x100 - KOpuguyeckoe nNUuUo

o 0x200 - Hepe3naeHT

o 0x2000 - UNC (MHaMBMAYyanbHbIA MHBECTULMOHHBI CYeET)

o 0x4000 - NMpu3Hak paspeLLeHns Kpocc-CAeNoK AN afpecHbIX 3asBOK. 1 - Kpocc-caesnkn paspeLueHsl; 0 - Kpocc-cAenku 3anpeLyeHbl

o 0x8000 - /Inuo 6e3 rpaxaaHcTBa
o 0x20000 - Co6CTBEHHBIN
o 0x40000 - KnueHTckuii

o 0x80000 - Cneu.b®

o 0x10000000 - lononHuTeNbHbI COBCTBEHHBIV pasaen

o 0x10000000000 - KeanudmumpoBaHHbIi IHBECTOP

o 0x40000000000 - CHATb NaccMBHYHO 3asBKYy NpW Kpocc-caernke

4.23.1.7. Tabnuua dealer: CnpaBo4HUK thupm

Ta6n. 121. Nonsa Ta6nuybl dealer

Mone Tun OnucaHne

repliD i8 CnyxebHoe none nogcucTeMbl pennkaumm

replRev i8 CnyxebHoe nose nogcucTeMbl penmkalmm

replAct i8 CnyxebHoe none noAcucTembl penkaumm

client_code c7 Koga knneHta

margin_type i1 Pexum mapxvposaHua no pasgenam b®. 3 - MonyHetrto, 4 - HetTo. Vc-
nosib3yemoe cenvac 3HaveHne

calendar_spread_margin_type i1 Tvn MapXxupoBaHns KaneH4apHblx cnpefos Ans noptdens b&. 3 - MNony-
HeTTO, 4 - HeTTo. Micnons3yemoe ceituac 3HaueHue

check_limit_on_withdrawal i1 MpoBepka pgocTaToyHoCcTM obecneyeHns no B® npu BBOAe/BbIBOAE
cpeacTs. 1 - [la, 0 - HeT. cnonb3yemoe ceilyac 3HayeHne

limit_tied_money i1 CooTBeTcTBMe ToproBoro numuta B® cymme cpencts Ha pasgenax bo.

1 - NopaepxmBatb cooTBeTcTBME, O - HesaBncumbli (BUPTYasibHbIA) n-
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Mone Tun OnucaHune
MWT. BUpTyasibHbIlii (UMUT NO pe3ynbTaTam KMPYHIoBOW Ceccum MeHseTcs
TONbKO Ha BENUYMHY goxofdalybbiTka. Micnonb3yemoe ceitvac 3HaveHme

num_clr_2delivery i4 KonnuectBo KNMPWHIOB A0 3KCMMpauun A1s Havana pacyeta cLleHapues
akcnupauum no b®. Vicnonb3yemoe ceitvac 3HaveHve

exp_weight d3.2 Bec cueHapues akcnvpaumu ana b&® B ntorosom MO. Ncnonb3yemoe ceit-
yac 3HayeHve

coeff_im d16.5 KoadhdpumeHT ntorosoro rO ans B®. Vicnonb3yemoe ceiivac 3HaueHue.

no_fut_discount i1 dnar 3anpeLleHns NCrnonb3oBaHUs CKUAKN NO dblodepcam ans noprdens
B®. 1 - 3anper, 0 - HeT. icnonb3yemoe ceityac 3HaYeHne

num_clr_2delivery_client_default i4 KonuyecTBo KAMPVHIOB A0 3KCMMpauun A58 Hayana pacyeTa cueHapues
3KCMMpauym no KAMEeHTaMm - 3Ha4eHre no ymonyaHuio. Micnonb3yemoe ceii-
yac 3HayeHue

exp_weight_client_default d3.2 Bec cueHapueB akcnvpauum B UToroBom O onst KIMEHTCKUX pas3fesnos -
3HauYeHue No ymonyaHuio. Vicnonb3yemoe celivac 3HaueHume

no_fut_discount_client_default i1 ®nar 3anpeLeHnsa NCnonb3oBaHnsa CKUAKM No dblodepcam /15 KIMEHTOB
- 3Ha4yeHue no ymonyaHuio. 1 - 3anpet, 0 - HeT. Mcnonb3yemoe ceiyac
3HaueHue

short_option_minimum_charge_ratio| d5.3 MHavBMAayanbHbIn koadhduumeHT Beca cueHapust SOMC.

ics_margin_type i1 Tun MapXUpoBaHNs MEXKOHTPAaKTHbIX cnpefos. 3 - MonyHeTTo, 4 - HeTTo
MKC.

order_allowed_in_morning_session |il [ocTyn K Topram B YTPEHHIOK TOProBy CECCUio.

order_allowed_in_weekend_session|il JocTyn K Topram B [ONO/THUTE/bHYIO TOProBY CECCUIO BbIXOAHOTO AHS.

MpumevaHus:

« Mone order_allowed_in_morning_session MOXET NPUHMMATb C/eAyHoLmMe 3HaYEeHUsT:

0 [ocTyn K TOpram B YTPEHHIO TOPTOBYH CECCUI0 OrpaHnyeH. 3anpeLLeHbl TOproBble onepaumm, Kpome onepauuii CHATUS 3asiBOK.

1 JocTyn K Topram B YTPEHHIOI TOProBYH CECCUI0 paspeLUeH.

* Mone order_allowed_in_weekend_session MOXET NPUHMMATb C/eAYHLME 3HAYEHUST:

0 [JocTyn k TOpram B 4OMOSTHUTESIbHYIO TOPrOBYIO CECCUI0 BLIXOAHOTO [AHS OrpaHuyeH. 3anpeLleHbl TOproBble onepauyn, Kpome orne-

pauuii CHATUSA 3asIBOK.

1 [ocTyn K Topram B AONO/IHATE/IbHYI0 TOPrOBYHO CECCUI0 BLIXOAHOTO AHS Pa3pELLEH.

4.23.1.8. Ta6nuua multileg_dictionary: CnpaBo4YHUK CBA30K

Ta6n. 122. NMonsa Ta6nuubl multileg_dictionary

Mone Tun Onucaxune

repliD i8 CnyxebHoe none nogcMcTeMbl pennkaumm

replRev i8 CnyxebHoe nosne nogcucTeMbl penmkalmm

replAct i8 CnyxebHoe none noAcucTemMbl pennkaumm

isin_id i4 YHUKa/TbHbI YUAC/TOBOI KOA, CBSA3KM

isin_id_leg i4 YHVKa/IbHbIN KOL, UHCTPYMEHTA, BXOASALLETO B CBA3KY
leg_order_no i1 Mopapok Horn B cBA3KEe. 3HaveHne no ymonyaHuto 0.

4.23.1.9. Tabnuua common_params: MapameTpbl pacuéta N0

Ta6n. 123. Mons Tabnuubl common_params

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nofcucTeMbl peninkaumm
replRev i8 CnyxebHoe nose nogcucTeMbl penmkawmm
replAct i8 Cnyxe6bHoe none nogcucTembl penkaumm
common_rev i4 Homep peBun3nmn - CypporatHblii KoY
edge_coeff f KoahchuumeHT yyeta KpaeBbIX pUCKOB
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4.23.1.10. Ta6nuuya brokers_base_contracts_params: MHguBngyanbHblii KoachchpuumneHT FO B paspese 6a30BOro

KOHTpakTa u bd

Ta6n. 124. Nonsa Ta6nuubl brokers_base_contracts_params

Mone Tun OnucaHvne

repllD i8 CnyxebHoe nose nogcucTeMbl penmkawmm

replRev i8 Cnyxe6bHoe none nogcucTemMbl penkaumm

replAct i8 CnyxebHoe nosie NoacuUcTeMbl penmkawmm

broker_code c4 Kog B®

base_contract_code c25 Kof 6a30BOro KOHTpakTa

coeff_im d16.5 KoadpcpumeHT FO no 6a30BOMY KOHTPaKTY AJ151 BCEX KNIMEHTOB AaHHO BO.
Mcnonb3yemoe ceityac 3HaueHue.

4.23.1.11. Ta6nuua sys_events: Taénuua co6bITUi

Ta6n. 125. Monsa Tabnuybl sys_events

Mone Tun OnucaHve

repllD i8 CnyxebHoe nose nogcucTeMbl penmkalmm
replRev i8 CnyxebHoe none noAcucTembl penkaumm
replAct i8 CnyxebHoe nose nogcucTembl penmkaumm
event_type i4 Tvn cobbITuA

event_id i8 YHUKasbHbIN UAEHTUMKATOP COObLITUSA
sess_id i4 Homep ceccumn

message c64 OnucaHune cobbITUSA

server_time t Bpems cobbitus

Mpumeyanus:

¢ Bo3MOXHble TuMbl COOLITUIA

event_type =1

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

event_type =5

message = "clearing_started"
Hauano knupuHrosoii ceccumn

event_type = 6

message = "extension_of_limits_finished"

Pa3pgsuxka IMMUTOB 3aKOHYeHa

event_type = 36

message = "start_of calendar_date"

Hauano kaneHgapHoro AHs

event_type = 37

message = "settlement_session_started"

Hauano pacueTHoii ceccum

event_type = 38

message = "settlement_session_finished"

OKoHYaHune pacquHoi/'l ceccumn

event_type = 47
message = "settlpricecalc_finished"
PacueTHble LieHbl 3adiKCpoBaHbl

4.24. Notok FORTS_TNPENALTY_REPL - Nudopmauusa o coopax 3a TpaH3ak-

Lum (Type=l)
4.24.1. Cxema gaHHbIX

Tabnuupl:
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« fee_tn - JeTanmanpoBaHHasi MHHOPMALS MO KONIMYECTBY HEKOPPEKTHBIX TPaH3aKLMi

« fee_all - IHdopmauus o konnyecTse HauMCNEHHbIX 6as1n0B

« heartbeat - CnyxebHas Tabnmua cepBepHbIX YacoB

4.24.1.1. Ta6nuua fee_tn: NletanimsmpoBaHHass MHOpMaLUA NO KOSIMYECTBY HEKOPPEKTHbIX TPaH3aKuuii

Ta6n. 126. Nonsa Ta6nuupbl fee_tn

Mone Tun OnucaHvne

repllD i8 CnyxebHoe nose nogcucTeMbl penmkawmm

replRev i8 Cnyxe6bHoe none noAcucTemMbl penkaumm

replAct i8 CnyxebHoe nosie NoacucTeMbl penmkalmm

time i8 Bpewms B hopmate YYYYMMddhhmmssSSS

p2login c64 NorvH

sess_id i4 Homep ceccumn

tn_type i4 Tvn HekoppekTHOI TpaH3akummn (AddOrder - 1, DelOrder - 2, MoveOrder -
3, DelUserOrders - 4)

err_code i4 Kog, owm6km

count i4 KonuyecTBo HEKOPPEKTHBIX TPaH3aKLWii

num_orders i4 KonuyecTBo yaaneHHbIx 3asBOK

4.24.1.2. Ta6nuua fee_all: UndopmaLuma o KonuuecTse HAYUCIEHHbIX 6annos

Ta6n. 127. NMonsa Ta6nuupbl fee_all

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTeMbl penkaumm

replRev i8 CnyxebHoe none nogcucTeMbl pennkaumm

replAct i8 CnyxebHoe nose nogcucTeMbl penmkalmm

time i8 Bpewms B popmare YYYYMMddhhmmssSSS

p2login c64 NorwH

sess_id i4 Homep ceccun

points i4 KonmyecTBo HauMcneHHbIX 6a110B 3a cekyHay 13 time

fee d16.2 CyMMapHblii C60p 3a HEKOPPEKTHbIE TPaH3aKLMM K MOMEHTY time OT Hava-
na ceccuu

4.24.1.3. Ta6nuua heartbeat: Cnyxe6Has Ta6nuua cepBepHbIX YacoB

JaHHasn Ta6nwu,a HanosHAeTCA A4p0oM Toprosoﬁ Cucrtemnl C onpe,qeneHHoﬁ nepnoanvyHOCTbIO U MOXET 6bITb MCNOMb30BaHa Ansa 3apad
CUHXPOHM3aumnn. Ta6nV|u,a NCNONb3YETCA B pexume ,D,OﬁaBﬂeHVIFI 3anuceii; ouncTka Ta6}'IVILI,bI nponcxognT B HOYHOE BpeEMA.

Ta6n. 128. Nonsa Ta6nuupl heartbeat

Mone Tun OnucaHvne

repliD i8 CnyxebHoe nose nogcucTeMsl penmkawmm
replRev i8 CnyxebHoe none nogcucTembl penkaumm
replAct i8 CnyxebHoe none nogcucTembl penkaumm
server_time t [ata n Bpems cepsepa

4.25. NMNotok MOEX_RATES_REPL - Kypcbl Ba/1loT OH-naiH (Type=l)

4.25.1. Cxema gaHHbIX

Tabnuupl:

* curr_online - 3HaYeHns KypcoB Ba/ltoT

4.25.1.1. Ta6nuuya curr_online: 3Ha4eHNA KypcoB Ba/llOT

Ta6n. 129. NMonsa Ta6nuubl curr_online

Mone

Tun

OnucaHue

repliD

i8

Cny)KeGHoe nosie noaAcucTemMbl penmkalmn
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Mone Tun OnucaHune
replRev i8 CnyxebHoe none nofcucTeMbl pennkaumm
replAct i8 CnyxebHoe nose nogcucTeMbl penmkalmm
rate_id i4 MaeHTudomkarop Kypca
value d16.5 TekyLwuin kypc
moment t Bpewms pacueta kypca
MpumeyaHus:

* [lone rate_id MOXET NpuHUMaThb cneayruie sHa4eHns:

1 USD/RUB
50 USD/IPY
51 USD/CHF
52 JPY/RUB
53 CHF/RUB
56 GBP/RUB
58 EUR/RUB
62 USD/TRY
63 CAD/RUB
64 TRY/RUB
66 CNY/RUB
67 EUR/USD
70 GBP/USD
72 HKD/RUB

4.26. Notok FORTS_FORECASTIM_REPL - lNporHo3 puckoB nocrsie BO3MOX-
HoiA pa3aBwxku (Type=l)

4.26.1. Cxema gaHHbIX

Tabnuupbl:

¢ part_sa_forecast - [porHo3 o6bema cBo604HbIX cpeacTB ans PK.

¢ sys_events - Tabnuua Co6bITUIA.

4.26.1.1. Ta6nuua part_sa_forecast: NMporHo3 o6bema cBo60aHbIX cpeacTB ans PK

Ta6n. 130. Monsa Ta6nuuybl part_sa_forecast

Mone Tun OnucaHune

repllD i8 CnyxebHoe nose nogcucTeMbl penmkalmm

replRev i8 CnyxebHoe nose nogcucTeMbl penmkawmm

replAct i8 Cnyxe6bHoe none nogcucTembl penkaumm

settlement_account cl2 PacueTHbIli Kog

money_free d26.2 CB060aHO aeHer

MarketDataRev i8 Homep nocnegHero nameHeHns faHHbIx (3HaveHue nons replRev) B noto-

Kax 3asBOK W CAENOK, MonasLLero B pacyeT NporHosa obecnevexus. 3a-
SIBKM N cOeNkM co 3HavyeHusamu replRev meblue, yem MarketDataRev,
y4TeHbl B MPOrHose. 3asBkn U CAENKM CO 3HavyeHussMu replRev 6onblue,
yeM MarketDataRev, HE yuTeHbl B nporHose. Mogpo6Hoe onvcaHve nons
replRev npuBeaeHo B pasgene 3.3.1. CnyxebHble Nons penankaumnm.
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4.26.1.2. Ta6nuuya sys_events: Ta6nuya coobITUiA

Ta6n. 131. NMonsa Ta6nuubl sys_events

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTembl penkaumm
replRev i8 CnyxebHoe none nogcMcTeMbl penkaumm
replAct i8 CnyxebHoe nose nofcucTeMbl pennkawmm
event_id i8 YHUKasbHbIN UAEHTUMKATOP COObITUSA
sess_id i4 Homep ceccun

event_type i4 Tvn cobbITuA

message c64 OnucaHune cobbITUSA

server_time t Bpems cobbiTus

MpumeyaHus:

» B0O3MOXHbIe TWMbl COGLITHI

event_type =1
message = "session_data_ready"
3aKoHuYeHa 3arpyska faHHbIX U3 KIIMPYHIOBOl CUCTEMbI B TOPrOBYHO Nepes, Ha4yasioM HOBOI TOProBoi ceccumn

event_type =5
message = "clearing_started"
Hauano knupuHrosoii ceccum

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

event_type = 36
message = "start_of calendar_date"
Hauano kaneHgapHoro gHs

event_type = 37
message = "settlement_session_started"
Hauano pacueTHoli ceccum

event_type = 38
message = "settlement_session_finished"
OKOHYaHWe pacyeTHoO ceccumn

event_type = 47
message = "settlpricecalc_finished"
PacueTHble LieHbl 3adUKCpoBaHbl

4.27. Notok FORTS_USER_REPL - NMNonb3oBatenu (Type=R)

4.27.1. Cxema gaHHbIX
Tabnmupl:
* user - MNonb3oBaTenu cucTembl
* sma_master - Mpusaska SMA-nornHa Kk MASTER-/10rvHy
* sma_pre_trade_check - HacTpoiiku npesBapuTenbHbIx npoBepok SMA-noruHa
» sys_events - Tabnuua cobbITHiA
4.27.1.1. Ta6nuua user: NMonb3oBarenn CUCTEMbI

Ta6n. 132. NMons Taénuubl user

Mone Tun OnucaHve

repllD i8 CnyxebHoe none noAcucTeMbl pensimkaumm
replRev i8 CnyxebHoe none nogcucTembl penkaumm
replAct i8 CnyxebHoe none nogcucTemMbl pennkaumm
login c20 JlornH yyacTHuKa Topros

start_date t Bpems Hayana gencTauns normHa
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Mone Tun OnucaHune
end_date t Bpemsi OKOHYaHWs AeincTBua normHa
client_code c7 CeMU3HaYHBIN Kog, KIMeHTa
operation_mask i4 ButoBas macka. 3afaeT paspeLlleHns Ha BbINOTHEHNE onepaLmii:
e 2 - JIMMUTUPOBAHNE OTKPbITLIX NO3ULMIA No B®.
* 8 - NlumntnpoBaHne B (nepesof AeHer). MoxeT 6bITb yCTaHOBEHO
TOMbKO Onepatopom-P® niv AgMuHMcTpaTtopom Topros.
* 16 - Bo3Bpar JeHer.
e 32 - InMUTNPOBaHNE KIIMEHTOB.
» 128 - YcTaHOBKa OrpaHnyeHuin no KNneHTam.
* 1024 - YcTaHOBKa OrpaHuyeHunii no 3asiBkam a1s SMA n0orvHos.
lang i2 Kog A3blka gn1s coo6LeHni
sma_flags i4 BuTtoBas macka (cm. Mpumeyanus):
* 1-/ 6uT - Cancel on Disconnect
 2-i1 6uT - Cancel on DropCopy Disconnect
o 3-i 6UT - SMA-NOrUH.
sma_status i4 ButoBast Mmacka (cm. MNprMeyaHus):
e 1-i 6UT - pa3peLumnTb/3anpeTuTb TOProBbIe onepauun A5 AormHa
e 2-i1 BUT - CHUMATb/HEe CHUMATb 3asiBKM NpW 3anpeTe TOProBbIX onepauuii
C norvHa.
aspref i4 MpaeHTndomkaTop nonb3osarens. Ans 3asaBok, NogaHHbIX oT SMA-noruHa -
naeHtudnkarop MASTER-norvHa.
user_level i1 YpoBeHb N10rviHa Nnosb30Baress:

« 1-PO

. 2-BO

e 3 - KnneHt

password_expiration_date

[aTta ncTeueHnsi cpoka AeiicTBUS naponsi.

MpumeyaHus:

 lMone sma_flags sBNsieTcst GUTOBOI MaCKOIA:

o 1-i 6uT: 0 - Pexxkum Cancel on Disconnect Bbik/toueH Aans norvHa, 1 - Pexum Cancel on Disconnect BktoueH gas noruHa

o 2-i 6uT: 0 - Pexxum Cancel on Drop-Copy Disconnect Bbik/toueH Ans noruHa, 1 - Pexxum Cancel on Drop-Copy Disconnect Bk/itoueH

NS norvHa

o 3-ii 6uT: 0 - Pexxum SMA BbIK/O4YEH AN noruHa, 1 - Pexum SMA BKtOYEH Ans NorvHa.

« lMone sma_status sABnsieTcss GUTOBOIN MaCKOIA:

o 1-ii 6uT: O - pa3peLLaeT TOproBble onepawun 47s orMHa, 1 - 3anpeLLaeT TOprosble onepauum a1 norvHa

o 2-1A 61T: O - He CHMMaTb 3asBKM JIOTMHA NPU 3anpeTe TOProBbIX ONepaLyu ¢ 0TNHA, 1 - CHUMATb 3asiBKM /TOrMHA NPW 3anpeTe TOProBbIX

ornepawuuu ¢ iorvHa.

4.27.1.2. Tabnuua sma_master: NMpueaska SMA-noruHa Kk MASTER-noruHy

Tabnuua cofepxut nHchopmMauumio o npussazke SMA-normHa K MASTER-10rmHy.

Ta6n. 133. Monsa Tabnuubl sma_master

Mone Tun OnucaHne

repliD i8 CnyxebHoe none nogcucTembl penvkaumm
replRev i8 CnyxebHoe none nogcMcTeMbl pennkaumm
replAct i8 CnyxebHoe nosne nogcucTeMbl penmkawmm
sma_asp c20 SMA-NOrvH.
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Mone Tun OnucaHune
sma_aspref i4 MpeHTndmkaTop SMA-norvHa.
master_asp c20 MASTER-n0rvH.
master_aspref i4 MaoeHTndmkatop MASTER-noruHa.

4.27.1.3. Ta6nuua sma_pre_trade_check: HacTpoiiku npegsapuTtesibHbIx npoBepok SMA-f1oruHa

Tabnuua cogepXnT MHChOpPMaLIMIo 0 HACTPOIiKax NpesBapuTebHbIX NpoBepok SMA-NoruHa.

Ta6n. 134. Nonsa Ta6nuubl sma_pre_trade_check

Mone Tun OnucaHve
repllD i8 Cnyxe6Hoe none nofAcucTemMbl pennkaumm
replRev i8 CnyxebHoe none nogcucTeMbl penkaumm
replAct i8 CnyxebHoe none nogcMcTeMbl pennkaumm
check_id i8 YHuKanbHbI naeHTUMKaTOp 3anucu.
sma_asp c20 SMA-NOrvH.
sma_aspref i4 MpeHTndmkatop SMA-norvHa.
check_number i1 Homep nposepkun (1 - 7).
base_contract_code c25 Ko 6a30BOro aktuea.
instrument_type i1 Tun gepusartuea:

¢ 0 - dbroyepc

e 1-0nuuoH

» 3 - KaneHpapHblii cnpeq,
client_code_check c7 Kog, knueHTa, yyacTByIOLLMIA B NPOBEPKE.
value d26.2 MpoBepoyHoe 3HaYeHue.

4.27.1.4. Tabnuuya sys_events: Ta6nuya coobITUiA

Ta6n. 135. Monsa Tabnuubl sys_events

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nofcucTeMbl pennkaumm
replRev i8 CnyxebHoe nose nogcucTeMbl penmkawmm
replAct i8 Cnyxe6bHoe none nogcucTembl penkaumm
sess_id i4 Homep ceccumn

event_id i8 YHUWKabHbI naeHTurkaTop cobbITus
event_type i4 Tun cobbITuA

message c64 OnuvcaHue cobbITus

server_time t Bpewms cobbiTus

MpumeyaHus:

¢ BO3MOXHbI€ TUMbl COOLITUI

event_type =1
message = "session_data_ready"

3akoH4yeHa 3arpyska gaHHbIxX 13 K}'IVIpVIHFOBOVI CNCTEMbI B TOProByko nepen Ha4asiom HOBOVA T0pI'OBOl7I ceccun

event_type =5
message = "clearing_started"
Hauano knvpuHrosoii ceccum

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

event_type = 36
message = "start_of calendar_date"
Hauano kaneHgapHoro gHs

event_type = 37
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message = "settlement_session_started"
Hauano pacueTHoli ceccum

event_type = 38
message = "settlement_session_finished"
OKOHYaHMe pacyeTHol ceccun

event_type = 47

message = "settlpricecalc_finished"
PacuyeTHble LieHbl 3aduKCpoBaHbl

4.28. Notok FORTS_REJECTEDORDERS_REPL - OTBeprHyTtbie B K/IMPUHT 3a-
aBku (Type=R)
4.28.1. Cxema faHHbIX
Tabnnup!:
+ rejected_orders - OTBeprHyTble B K/IMPUHT 3asIBKN
4.28.1.1. Ta6nuua rejected_orders: OTBeprHyTble B KIUPUHT 3as1BKU

Ta6n. 136. Monsa Ta6nuybl rejected_orders

Mone Tun OnucaHvne

repllD i8 CnyxebHoe nose nogcucTeMbl penmkalmm
replRev i8 Cnyxe6bHoe none nogcucTembl penkaumm
replAct i8 CnyxebHoe none nogcucTembl penkaumm
order_id i8 Homep 3asBku

sess_id i4 MaeHTrndmkaTop TOprosoii ceccum

moment t Bpems nsmeHeHusi COCTOSIHWS 3as1BKN
isin_id i4 YHVKa/TbHbIN YACTOBOW UAEHTUMNKATOP NHCTPYMEHTa
client_code c7 Kog, knneHTa

dir i1 HanpasneHue

xamount i8 O6bEM, KOIMYECTBO EAUHUL, MHCTPYMEHTA
price d16.5 Llena

date_exp t [ata ncreueHus 3anBku

id_ord1 i8 Homep nepBoii 3aaBkM

moment_reject

Bpewmsi, korga 3asiBka 6bliia 0TBEprHyTa

ret_code i4 Kop Bo3Bparta npoueaypbl nepenocTaHoBKy

ret_message c255 TekCT coobLEeHNs 0 NPUYMHE OTBEPXEHUS 3a8BKN NPU NepenocTaHoBKe
comment c20 KommeHTapwuii Tpeligepa

login_from c20 JlorvH nonb3oBarens, NOCTaBMBLLENO 3asBKY

ext_id i4 BHeLHWin Homep

opt_type i4 Tun HCTPyMeHTa

4.29. NMNotok FORTS_RMT_REPL - 'O 6e3 3aABOK 1 TeKywW it onepaTuBHbI
puck (Type=l)
4.29.1. Cxema gaHHbIX
Ta6nuup:
e rmt_im - O 6e3 3a8BOK 1 TeKyLLuii onepaT1BHbIA PUCK B paspese K/IMEHTOB
* sys_events - Ta6nmua cobbITuii
4.29.1.1. Ta6nuua rmt_im: 'O Ge3 3asABOK U TEKYLLUIT onepaTuBHbIi PUCK B pa3pese K/INEeHTOB

Tabnuua cogepxuTt 3HadeHns MO MB 6e3 3asiBOK 1 TekyLLlero onepaTMBHOIO p1cka, a Takke 3HauyeHust BM (MHAMKaTMBHOI BapnauoHHOro
mapxu) n NOV (Net Option Value), koTopble paccunTbIBAOTCSA CreLuan3npoBaHHbIM CEPBUCOM, U UCMOSb3YIOTCA YUYacTHUKaMu Npu pac-
yeTe Ha CBOeli CTOpoHe HopmaTmeoB HIMP1 n HMP2.
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CepBuC OCYLLECTBASIET pacyeT He MeHee 0AHOro pasa B 10 MUHYT Ha OCHOBE cpe3a TeKyLUMX AaHHbIX No:
* Puck-napameTpam UHCTPYMEHTOB;

e Mosunuusm,

¢ TeKyLiMM PbIHOYHbIM AaHHbIM (LeHa, BaIOTHbIN KypC).

Kaxpaplil cpes AaHHbIX naeHTuduumpyeTcs CBOMM KoYoM rev_heartbeat n ero BpemeHem im_time. B Tabnuue TpaHcAnpyeTcs TObKO
nocnepHuii aktyanbHblii pacyeT. Cpes AaHHbIX, UCMO/b30BaHHbIN 418 pacyeTa, COXPaHsaeTcs 415 NCTopun 1 ayauta B apxvee.

Ta6n. 137. MNons Taénunuybl rmt_im

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTembl pennkaumm

replRev i8 CnyxebHoe nosne nogcucTeMbl penmkalmm

replAct i8 Cnyxe6Hoe none noAcucTeMbl pennkaumm

rev_heartbeat i8 BHyTpeHHuii ngeHTndmkaTop pacyeta

sess_id i4 MpeHTndmkaTop ceccumn

im_time t Bpewms pacuyeta

client_code c7 Ko knneHTa

client_risk_level i4 KaTeropus ypoBHs pucka knneHTa

rmt_im d16.2 'O MB 6€e3 3as1BOK C y4ETOM TEKYLLEro peasin3oBaHHOro pucka (yumTsiBaet
TEKYLLYIO LieHy)

rmt_posrisk d16.2 TekyLWii onepaTuBHbIA PUCK (JONOMNHUTENbHAA BENMYMHA, MO 3anpocy

Y4yacTHUKOB, He ucnonbayetcs B pacyete HIMP, HeceT NPOrHO3Hy ¢yHK-
LMI0 1 OTBEYaeT Ha BoMpoc: "kakoe 6yaeT MO, ecnu KAVPUHT NPsSIMO Ceit-
yac")

rmt_posrisk_at_settl d16.2 TekyLumii onepaTvBHbI PUCK C YUETOM 3aPUKCHPOBAHHbIX PACYETHBIX LEH
ANs NpeAcTosLLero KapuHra. [lo doukcauyy pacyeTHoli LieHbl B pacyeTe
yuacTByeT TeKyLLasi pbIHOYHAs LieHa.

rmt_vm d26.2 MHauKaTVBHasA BapyalyoHHasi Mapxa C y4eTOM TEKYLLETo UHAVKATUBHOMO
Kypca BaslioT, py6 (PaccuMTbiBAETCS aHa/IOTMYHO TEKYLLel UHAMKATUBHO
BM, yunTbIBa€eT B T.4. Bap.MapXy Mo 3aKpbITbiM MO3ULWSIM)

rmt_vm_at_settl d26.2 MHauKaTVBHaA BapuaunoHHas Mapxa € y4eToM 3adiMKCMpOBaHHbIX pac-
YETHbIX LieH A/18 NPeACToALEero KampuHra. o dmkcaumm pacyeTHOM LeHbI
B pacyeTe yyacTByeT TeKyLasa pbIHOYHAs LieHa.

rmt_nov d26.2 Net Option Value, py6 (TekyLumit NOV no nopTdesnto 7KK C y4eTOM TeKyLLero
Kypca 1 TeKyLUMX LieH OMNLMOHOB)

MpumeyaHua:
« [Mone client_risk_level moxeT npuHMmaTh cneaytolime 3Ha4YeHUs:
o 0 - He ykasaHo (3Ha4eHve No yMo4aHuio)
o 1 - KnueHT ¢ HavasibHbIM YpoBHeM Pucka (KHYP)
o 2 - KnueHT co CtaHgapTHbIM YpoBHeM Pucka (KCYP)
o 3 - KnueHT c¢ MNoBblweHHbIM YpoBHeM Pucka (KMYP)
o 4 - KnueHT ¢ Ocobbim YposHeM Pucka (KOYP)

« [pu nepexope uyepes rpaHuLy TOProBoii CeCCUM U KNIMPUHTOBYIO CECCUIO JaHHbIE 3a NPEAbIAYLLYI0 CECCUIo B Tabnumue ounwatotcs. Mpu
3TOM, ec/vi Noc/e KMPUHTOBOI Ceccum y KnneHTa (7KK) OTCyTCTBYIOT NO3WLUM, TO HOBO 3anucu B Tabnuue He 6yaeT, 40 MOMEHTa, noka
no3uuysi He NOSIBUATCS.

4.29.1.2. Ta6nuuya sys_events: Ta6nuya coobITUiA

Ta6n. 138. Monsa Tabnuubl sys_events

Mone Tun OnucaHune

repllD i8 CnyxebHoe nosne nogcucTeMbl penmkalmm
replRev i8 Cnyxe6bHoe none noAcucTeMbl pensnkawumm
replAct i8 CnyxebHoe none nogcucTeMbl penkaumm
event_id i8 YHVKa/TbHbIN MAEHTUMKATOP COObITUSA
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Mone Tun OnucaHune
sess_id i4 Homep ceccun
event_type i4 Tun cobbITuA
message c64 OnuncaHue cobbITus
server_time t Bpewms cobbiTus
MpumeyaHus:

¢ B0o3MOXHbIe TVMbl COOLITUIA

event_type =1
message = "session_data_ready"

3akoHuYeHa 3arpyska faHHbIX U3 KIMPUHIOBOW CUCTEMbI B TOPTrOBYHO Nepes, HayasioM HOBOI TOProBoli ceccum

event_type =5
message = "clearing_started"
Hauano knupuHrosoii ceccum

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

event_type = 36
message = "start_of calendar_date"
Hayano kaneHgapHoro gHs

event_type = 37
message = "settlement_session_started"
Hauano pacueTHoli ceccum

event_type = 38
message = "settlement_session_finished"
OKOHYaHne pacyeTHol ceccum

event_type = 47
message = "settlpricecalc_finished"
PacueTHble LieHbl 3ahuKCpoBaHbl

4.30. MNotok FORTS_SESSIONSTATE_REPL - CtaTtyc akTUBHOW ceccuu

(Type=l)
4.30.1. Cxema gaHHbIX

Tabnuupbl:
+ session_state - CTaTyc aKkTMBHOI ceccumn

» sys_events - Tabnuua cobbITHiA

4.30.1.1. Ta6nuuya session_state: CTaTyc akTUBHOIA ceccum

Ta6n. 139. NMonsa Ta6bnuubl session_state

Mone Tun OnucaHune

repliD i8 CnyxebHoe nosne nogcucTeMbl penmkaLmm
replRev i8 CnyxebHoe nose nogcucTeMbl penmkalmm
replAct i8 CnyxebHoe none noAcucTembl penkaumm
sess_id i4 MpeHTndmkaTop ceccumn

public_state i4 CocTosiHue ceccum

MpumeyaHus:

 lMone public_state MoXeT NpvHMMaTL cneayrowme 3HayeHms:
0 Topru eLle He Havanncb
1 Toprv ngyt

2 Toprvi NpYoCTaHOBEHbI
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4 Toprv 3aBepLUeHbl N0 BpeMeHn

4.30.1.2. Ta6nuya sys_events: Ta6nuya coobITUiA

Ta6n. 140. Mons Tabnuybl sys_events

Mone Tun OnucaHune

repliD i8 CnyxebHoe nose nogcucTeMbl penmkalmm
replRev i8 CnyxebHoe nose nogcucTeMbl penmkawmm
replAct i8 Cnyxe6bHoe none nogcucTembl penvkaumm
event_id i8 YHUKa/TbHbI naeHTUdunkaTop cobbiTus
sess_id i4 Homep ceccun

event_type i4 Tun cobbITuA

message c64 OnuvcaHue cobbITus

server_time t Bpewms cobbiTus

MpumeyaHus:

¢ B0O3MOXHbIE TVMbl COOLITUIA

event_type=1
message = "session_data_ready"

3aKoHYeHa 3arpyska faHHbIX U3 K/IMPUHIOBO CUCTEMbI B TOPrOBYH NeEpes, HayasioM HOBOIi TOProBoii ceccum

event_type =5
message = "clearing_started"
Hauano knvpuHrosoii ceccum

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

event_type = 36
message = "start_of_calendar_date"
Hauano kaneHgapHoro gHs

event_type = 37
message = "settlement_session_started"
Hauano pacueTHoli ceccuu

event_type = 38
message = "settlement_session_finished"
OKOHYaHWe pacyeTHoO ceccum

event_type = 47
message = "settlpricecalc_finished"
PacueTHble LieHbl 3adiKepoBaHbl

4.31. Notok FORTS_INSTRUMENTSTATE_REPL - CtatyCbl UHCTPYMEHTOB MO

aKTuBHOI ceccuu (Type=l)

4.31.1. Cxema gaHHbIX

Tabnuubl:

. instrument_state - CtaTycbl UHCTPYMEHTOB MO aKTUBHOI ceccum

« sys_events - Tabnuua co6bITHi

4.31.1.1. Ta6nuua instrument_state: CTaTtycbl MHCTPYMEHTOB MO aKTUBHOI ceccumn

Ta6n. 141. Nonsa Ta6nuybl instrument_state

Mone Tun OnucaHve

repllD i8 Cnyxe6bHoe none noAcucTeMbl pensikawmm
replRev i8 Cnyxe6bHoe nose nogcucTemMbl penkaumm
replAct i8 CnyxebHoe none nogcucTeMbl penkaumm
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Mone Tun OnucaHune

isin_id i4 MaeHTndmkaTop MHCTpPYMeHTa
public_state i4 CoCTOsIHME TOProB N0 UHCTPYMEHTY
MpumeyaHus:

¢ [Mone public_state MoxeT NpMHUMaTL cnegyoLwme 3HavyeHms:

0 Ceccusi No 3TOMY UHCTPYMEHTY HasHadeHa. Henb3si cTaBUTb 3asiBKW, HO MOXHO YA/1STb N0 3TOMY MHCTPYMEHTY.

1 Ceccus No 3TOMY UHCTPYMEHTY MAeT. MOXHO CTaBUTh U yAa/IATh 3asiBKU MO 3TOMY UHCTPYMEHTY.

2 TpuocTaHOBKa TOProB Mo BCEM MHCTPYMEHTaM. Hesb3si CTaBUTb 3asiBKW, HO MOXHO YAansaThb.

4 Ceccusi N0 3TOMY MHCTPYMEHTY 3aBepLUeHa no BpeMeHu. Henb3si CTaBUTb W yAA/IATh 3asBKU N0 3TOMY UHCTPYMEHTY.

5 [lpuoctaHoBKa TOPros Mo 3TOMY UHCTPYMEHTY. Hesb3a CTaBUTb 3asiBKW, HO MOXHO YAaNsATb N0 STOMY UHCTPYMEHTY.

6 AO cbop 3asBOK.

7 AO cBefeHue 3asBOK.

8 Ceccusi N0 3TOMY UHCTPYMEHTY UAET. MOXHO CTaBUTb 3asiBKM B 3aKPbITE MO 3TOMY UHCTPYMEHTY.

9 AYKUMOH OTKPbITUA NO 3TOMY UHCTPYMEHTY UAET. MOXHO CTaBUTb 3asBKWN B 3aKPbITUE MO 3TOMY UHCTPYMEHTY.
4.31.1.2. Tabnuuya sys_events: Ta6nuya coobITUiA

Ta6n. 142. NMonsa Taébnuubl sys_events

Mone Tun OnucaHve

repllD i8 Cnyxe6Hoe none noAcucTeMbl pennkaumm
replRev i8 CnyxebHoe none NogcucTeMbl penkaumm
replAct i8 CnyxebHoe none nogcucTembl penkaumm
event_id i8 YHUKasbHbIN MAEHTUMKATOP COObITUSA
sess_id i4 Homep ceccumn

event_type i4 Tun cobbITus

message c64 OnuncaHune cobbITUSA

server_time t Bpewms cobbiTus

MpumeyaHus:

¢ B0o3MOXHbIe TVMbl COOLITUIA

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

event_type =5
message = "clearing_started"
Hauano knvpuHrosoli ceccum

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

event_type = 36
message = "start_of calendar_date"
Hauano kaneHgapHoro gHs

event_type = 37
message = "settlement_session_started"
Hauano pacueTtHoli ceccuu

event_type = 38
message = "settlement_session_finished"
OKOHYaHWe pacyeTHOl ceccum

event_type =47
message = "settlpricecalc_finished"
PacueTHble LeHbl 3adinKepoBaHbl
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4.32. Notok FORTS_SECURITYGROUPSTATE_REPL - Ctatyc no rpynne uH-
CTPYMEHTOB akTUBHOW ceccuum (Type=l)

4.32.1. Cxema gaHHbIX
Tabnmupl:
 security_group_state - CTaTyc no rpynne MHCTPYMEHTOB aKTUBHOI ceccun
* sys_events - Tabnuua co6bITHi
4.32.1.1. Ta6nuua security_group_state: Ctatyc no rpynne MHCTPYMEHTOB aKTUBHOIA ceccum

Tabnuua Bblgaetcss CepBMCOM pasfaymn CTaTycoB MHCTPYMEHTOB, KOTOPbI NCMOMb3YETCA /151 YCKOPEHHOM pasgayn nHchopMauum no Top-
rOBbIM CTaTycaM MHCTPYMEHTOB 1 ceccuu. Vicnonb3ys Tabnuuy security_group_state v cnpaBoYHUKU MHCTPYMEHTOB, K/IMEHTbI MOTYT Camo-
CTOSITE/TbHO Ha CBOEW CTOPOHE BbIYMCAATL TEKYLME CTaTyCbl MUHCTPYMEHTOB (NogpobHee cMm. "pasgen 2.5.7").

Ta6n. 143. NMonsa Tabnuubl security_group_state

Mone Tun OnucaHune

repllD i8 CnyxebHoe nose nogcucTeMbl penmkalmm

replRev i8 Cnyxe6bHoe none noAcucTeMbl pennkaumm

replAct i8 CnyxebHoe nose NogcucTeMbl penkaumm
security_group_id i8 MpaeHTudomkaTop rpynnbl MHCTPYMEHTOB

type i4 Tun nprmocTaHoBKK (rPyNnNOBOro cTatyca UHCTPYMEHTOB)
trade_mode_mask i4 Pexum Topros (butoBasi Macka ¢ 0fjH/M B3BEAEHHLIM GUTOM)
group_mask i8 [pynna nHcTpymeHTOB (61TOBas Macka ¢ OAHUM B3BeAeHHbIM 6TOM)
section_id i4 MpaeHTndmkaTop cekuyum

base_contract_id i4 MaeHTtudmkatop PBK (dhbtoyepcHoro 6a30BOro KOHTpakTa)
state i4 Pexum ans rpynnbl UHCTPYMEHTOB

moment t Bpems cmeHbl cocTosHUA

MpumeyaHus:

* lone type MOXeT NpUHUMATL cnefytoline 3Ha4YeHNs:
Ha ceccuto

Cekumsa

Cekuus + PexxviM Topros

®BK

WNHCTpPYMEeHTbI U3 pexviMa Topros

VIHCTpYMeHTBI 13 pexuma Topros + ®bK

N~ o o b~ w NP

Mpynna MHCTpyMEeHTOB
8 [pynna MHCTpymeHTOB + ®BK

+ MMone trade_mode_mask MOXeT NPUHUMATbL CeAyoLMe 3HAUEHUS:

0 (c6poLueHbl Bce bUTbI) Bce pexuvmbl

Ox1 ®bouepchbl, aHOHUMHbII

0x4 OnNuUMOHbI, aHOHUMHBIA

0x2000 KaneHgapHble cnpefbl, aHOHUMHbIN

0x10000 KonnatepasbHblii, aipecHblii

0x20000 OpHOAHEBHbIV (hbloYepc C aBTONPOsIOHrauUMeid, aHOHUMHBIN

« [Mone group_mask MOXeT NPUHUMATbL C/EAYIOLME 3HAYEHNS:
0 (cbpoLueHbl Bce 6UTbI) Bce rpynnbi

0ox1 CsobogeH
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0x2 MepenonHeHve HaltGroupMask

0x4 3anpet Toprosarb B AONOMHUTENBHYO CECCUI0
0x10 WcnonHexue B MK (nocTaBka)

0x20

XasibThbl, CBA3@HHbIE C ANCKPETHLIMUY ayKLMoHamMmn

« TMone section_id MOXeT NpvHUMaTh CneaytoLine 3HaYeHns:

0

1

2

3

« [lone state MOXeT NpPUHMMaTL cneaytoLme 3HaYeHus:

4

2

Bce cekuun
doHpaoBasA cekums
ToBapHas cekuma

[eHexHana cekuns

3anpeLleHo Bce

3ar|peLu,eHo BCE KPOME CHATUA 3aABKU

16 3anpeLyeHo yBenmyeHne nosunumm

8

0

C6op 3asBOK B ayKLVOH OTKPLITUSA

Pa3pelueHo Bce

PexuMbl nepeyuncrieHbl B nopsigke ybbiBaHys nproputeTa (CTPOroCT! OrpaHnyeHust)

4.32.1.2. Ta6nuua sys_events: Tabnuua coobITUiA

Ta6n. 144. NMonsa Ta6bnuubl sys_events

Mone Tun OnucaHue

repliD i8 CnyxebHoe none nofcucTeMbl pennkaumm
replRev i8 CnyxebHoe nose nogcucTeMbl penmkawmm
replAct i8 Cnyxe6bHoe none nogcucTembl penkaumm
event_id i8 YHVKasTbHbIN MAEHTUMKATOP CO6bITMSA
sess_id i4 Homep ceccun

event_type i4 Tun cobbITuA

message c64 OnuncaHue cobbITus

server_time t Bpewmsi cobbiTus

MpumeyaHus:

¢ Bo3MOXHble TuMbl COOLITUIA

event_type =1
message = "session_data_ready"

3aKoHYeHa 3arpy3ka AaHHbIX U3 KMPUHIOBOI CUCTEMbI B TOPIOBYIO Nepes, Ha4aloM HoBOVi TOProBoii ceccum

event_type =5
message = "clearing_started"
Hauano knvpuHrosoii ceccum

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

event_type = 36
message = "start_of_calendar_date"
Hayano kaneHgapHoro gHs

event_type = 37
message = "settlement_session_started"
Hauano pacueTHoli ceccum

event_type = 38
message = "settlement_session_finished"
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OKoHYaHue pacquHof/'l ceccun

event_type =47
message = "settlpricecalc_finished"
PacueTHble LeHbl 3adinKCpoBaHbl
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5. OnncaHue KomaHpg,

5.1. Metog AddOrder - flo6aBneHne 3as1BOK

Tun coobueHus: 474
Tun OTBETHOrO CO06LLeHns: 179
Vicnonbayetcs ans gobasneHns 3asBoK Mo blovepcam, OnLUoHaM 1 COCTaBHbIM MHCTPYMEHTaM.

Ta6n. 145. Bxogsawme napameTpbl

Nmsa napameTtpa Tun 3HaueHune no | Onucaxue
YMOTYaHUIO

broker_code c4 Kog, 6pokepckoii dovpmbl

isin_id i4 YHVKasbHbIN YACIOBOW UAEHTUUKATOP NHCTPYMEHTA

client_code c3 Kop knuneHTa

dir i4 HanpaBneHus 3asBku

type i4 Bupg, 3asa8ku

amount i4 KonnyecTtso eAnHUL, MHCTPYMEHTa

price cl7 LieHa 3aaBku

comment c20 Mone kommeHTapus. [lo6aBnsieTca B 3asBKy, caenky. Moxer
1Cnosb30BaTbCs N0 COGCTBEHHOMY YCMOTPEHUIO pa3paboTym-
KOB LL/HO3A.

broker_to c20 Kog, PTC chmpmbl, KOTOPOIA afpecoBaHa BHECUCTEMHAs 3asiBKa

ext_id i4 BHeLUHWiA HoMep. [lo6aBnsieTcs B 3asiBKy, CAENKY

is_check_limit i4 Mpu3Hak NPOBEPKM LEHOBbIX KOPUAOPOB MO OMLUUOHHbLIM 3as1B-
Kam

date_exp c8 [ata ncteuenns 3anBkn. [Jo6aBnseTcs B 3asBKy.

dont_check_money i4 0 MpuW3Hak pacyeTa pUCKOB MO K/IMEHTCKOMY pasfesny no faHHow
3asBKe

match_ref cl0 TekcT-cBA3Ka A/19 04HO3HAYHOro CONnocTaBNeHns ABYX BCTPeY-
HbIX aJpEeCHbIX 3asBOK

ncc_request i1 0 MpusHak 3anpoca K HKLL Ha 3aknioyeHne cAenok ¢ y4acTHUKOM
TOpros

compliance_id cl " Cnoco6 BBOAaA 3as1BKM

Ta6n. 146. Pe3ynbTat BbINO/IHEHUA

Nmsa napameTtpa Tun 3HaueHne no | Onucaxue

YMOMYaHUIO

code i4 Koga Bo3sBparta

message c255 TekcT coobLleHus

order_id i8 Kop 3as1BkM B cucteme

Kogp! BO3Bpara KomaHAp!:

0 ycnex BbINO/IHEHWA onepauun

[pyroe 3HauyeHune owmbka
MpumeyaHus:
» [Mone type MOXeT NPUHUMATL CReaytoLive 3Ha4YeHUS:
1 KkoTVMpOBOYHaA 3asBKa (OCTaeTcs B o4epeay nocse YacTUYHOTO CBeAEeHNS)
2 BCTpeyHas 3asBka (CHUMaeTCcs nocse NpoBeAeHUs ayKLyoHa)
3 3asBka Fill-or-Kill (ncnonHseTcs LuenmkoM nam CHUMaeTcs)
4 3anBka Book-or-Cancel (Lenmkom BCTaeT B CTakaH Win CHUMaeTCs)

* lMone dir MOXeT NPUHUMATL CreAyioLMe 3HaueHus:
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5.2.

1 3asBKa Ha NOKynKy
2 3asBKa Ha Npogaxy
B none price 3aAaétcs LieHa 3asBKM B CTPOKOBOM BrAe 'nnnnnnnnnn.mmmmm’.

Mone comment He [OMKHO copepxaTtb ynpasnsaowmx cumseonos (0x00-0x1F 1 0x7F) n none foMKHO KOHBEPTMPOBaThCA U3 cpl251 B
utf-8.

Mone is_check_limit MOXeT NpMHMMAaTL cneayolme 3HavYeHms:
0 He BbINOAHATL NPOBEPKY IMMUTOB LiEH OMLYOHOB
1 BbINOSHATbL NPOBEPKY IMMUTOB LiEH OMUVOHOB

B none date_exp 3apaétca aata nuctedenus sasskv B suge 'YYYYMMDD'. Ecnu B kauecTBe AaHHOro napameTpa nepegaércs nycras
CTpOKa, TO 3asBKa cUMTaeTca 06bI4HON. MNpu 3a8aHHON AaTe 3asBka OyAeT aBTOMAaTUYECKW NEepPEBLICTABIATLCS B CNEAYIOLLYI0 CECCUID,
HO Moslyyast NP1 3TOM HOBbIA HOMEpP M HOBOE Bpems. Takum 06pa3om MosyyarTcs "MHOrOAHEBHbIE" 3asBKU. Bpemsi Ux XusHu — o
ncTeveHns fathbl. 3asBKM C UCTEKLLEW AaToi ByayT aBTOMaTUYECKU CHUMATLCS MOC/e 3aBepLUeHUst TOProBOl Ceccum, yxe Houbko. Mpn
nepeBbICTAB/IEHNN AENAIOTCA NPOBEPKM HA HA/IMUME UHCTPYMEHTA, K/TMEHTA, [OCTATOYHOCTY CPEACTB. JonyCTUMbIN AnanasoH Aatbl: >=
CerofHsLWHero AHsA, <= 0f4HOro rofa snepes. Henb3s ykasbiBaTb AaTy UCTEYEHUS 3aABKN B aipECHbIX 3asBKax.

MapameTp 3asBku dont_check_money npyHUMAET criefytoLime 3HaYeHNs:
0 TpoBepsATb 06GecneyeHne Ha YpoBHE KIIMEHTCKOTO pasaena
1 He npoBepsThL o6ecneyeHre Ha ypoBHE KIMEHTCKOTO pasdena

MapameTp MOXEeT UCMoNb30BaTLCA JIOTMHOM, UMEIOLUM CneunasibHoe paspelleHue. B cnyyae, ecnim p,aHHbIVI (pnar 6yp,eT YCTaHOBJ/IEH Y
3asBKu, I'IO,CI,aBaeMOVI C /10IrMHa, y KOTOpOoro gaHHOe paspelleHne OTCYyTCTBYET, 3asdBKa 6yp,eT OTBEPrHyTa.

Mone match_ref ncnonb3yeTcs A8 OGHO3HAYHOMO COMOCTABNEHNS ABYX BCTPEUHbIX apECHbIX 3asBOK. AQPECHbIE 3asBKN CBOAATCS B
cAenky npu ycnoBmMmn TOHYHOMO COBNaAEeHUs B HUX 3HaYeHusl nons match_ref. MNpu coxpaHeHnn 3Ha4YeHns Noas Npobensl U3 Havana u
KOHLLa CTPOKM 06pe3atoTcs. 3HaUeHWe, COCTOosILLEE TOMNLKO 13 MPOGENOB, BOCNPUHMMAETCS cucTemoii kak nyctoe (NULL).

BbicTaBneHune npusHaka ncc_request o3HavaeT, 4To 3asBKa ABnseTca 3anpocom K HKLL Ha 3ak/itoueHne cenok ¢ yHacTHUKOM TOProB.
Vcnonb3yeTtca Ans yperynmpoBaHusa HeUCNoMHEHHbIX 06A3aTebCTB yYacTHVKA TOProB nepeg y4acTHUKOM K/IMpWUHTa, B TOM yucne, B
Cny4yae HefoCTaTO4YHOCTM 06ecneyeHns yyacTHVKa TOproB. 3anpoc MOXeT NoAaBaTbCs TOMbKO YYACTHUKOM K/TMPUHTA, He ABASIOLLUMCS
O[lHOBPEMEHHO Y4aCTHUKOM TOProB, U TOJIbKO C /IOTMHOB YPOBHA P® 1 BO.

Mone compliance_id MOXET NpUHMMATb CeAyoLMe 3HAYEHUS:
" " (npoben nnu nyctas CTPoKa) He 3anonHeHo/He 3agaHo

PyuHoii BBOA,

B pesynbrate cpabartbiBaHWs YCIOBHOIO NopyyeHust (CTon-nocc)

B pesynbrare pa6oThbl anroputMa-poboTa

B pesynbTtare anroputma asTocnefoBaHns

o >» T O =

3akpbiTve No3nLMM B pesysnsTare He ucnosHeHHoro MarginCall
O6pallaemM BHMMaHue, 4To napametp compliance id He BNAVSIET Ha 3aK/IOUYEHVE CLEMKW, He MPOXOAWUT HUKakoi NpoBepku

Ha gonycTumble 3HaveHuss U 6e3 n3meHeHuii otobpaxaetca B wo3e (FORTS_REFDATA_REPL:orders_log/multileg_orders_log,
FORTS_USERORDERBOOK_REPL:orders) n nepegaetcs B oT4eTbl Perynatopa. icnpaBuTb ero nocthakTyM HEBO3MOXHO.

MeTopg DelOrder - YaaneHune 3asaBOK

Tun coobLueHns: 461

Tvn OTBETHOrO co06LeHns: 177

Vcnonb3yeTcs ans yaaneHns 3asiBok no btouepcam, onLMoHaMm 1 COCTaBHbIM MHCTPYMEHTaM.

Ta6n. 147. Bxogsuwue napameTpbl

Nms napameTtpa Tvn 3HauyeHne no | Onucaxuvne
yMO4aHUio
broker_code c4 Kog, 6pokepckoit dovpmbl
order_id i8 Kop 3asBkn oNns ynaneHus
ncc_request i1 0 MpusHak 3anpoca K HKL, Ha 3aknto4yeHne caenok ¢ Y4acTHUKOM
TOproB.
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Nms napameTtpa Tvn 3HauyeHne no | Onucauvne
YMO4aHUio
client_code c3 Kog, knneHTa
isin_id i4 YHVKasbHbIN YACIOBOW UAEHTUUKATOP NHCTPYMEHTA

Ta6n. 148. Pe3ynbraT BbINOMHEHUS

Nmsa napameTtpa Tvn 3HauyeHne no | Onucaxuve
YMO4aHuio
code i4 Kop Bo3Bparta
message c255 TekcT coobLLeHus
amount i4 Konnuectso eauHNL, IHCTPYMEHTa B Y4,aU1EHHO 3as1BKe

Koppbl Bo3Bparta KomaHfbl:

0 ycnex BbINO/IHEHWA onepauumn
[pyroe 3HaueHve owmbka
MpumeyaHus:

« Kop Bo3Bparta = 14 (He HaiifieHa 3asBka [ yAasneHus) 03HauaeT, YTo Takoli 3asiBku B odepean (yxe) HeT. Bo3MoxHO, HoMep Henpa-
BWU/IbHBIN MU ee cerofHs Boo6LLe He 6blnio. HET cMbIc/ia NOBTOPHO (a TeM 60siee MHOTOKPATHO) NOChINATh yAa/IEHNE C TEM Xe HOMEPOM.
OCc06eHHO 3TO aKTyaslbHO [i/151 aBTOMATUYECKUX CUCTEM.

* BbicTaBneHve npusHaka ncc_request o3Hayvaert, 4yTo yaanserca 3anpoc B HKLL Ha 3ak/toueHne caenok ¢ yHaCTHUKOM TOPros. YAanatb
3anpocChbl MOXET TOJIbKO YYaCTHUK KNNpUHra, He FlBI'IFIIOLLU/IVICﬂ O[HOBPEMEHHO Y4aCTHUKOM TOProB, U TO/ILKO C JIOTMHOB YPOBHA P® 1 B&.

5.3. Metog DelUserOrders - MaccoBoe yaasnieHue 3asiBOK

Tun coobLyeHuns: 466
Tvn oTBETHOrO co06LLEeHNs: 186

KomaHga Ha maccoBoe yfaneHue BCeX 3asiBOK, YOBMETBOPAIOLLMX KpUTEPUAM. MOXHO yaansaTb 3asBku No dhbloyepcam, onuyuoHam u
COCTaBHbIM MHCTPYMEHTaM.

Ta6n. 149. Bxogsuwue napameTpbl

Nms napameTtpa Tvn 3HayeHune no | OnucaxHvne

YMO/T4aHUIO
broker_code c4 Kog, 6pokepckoit dovpmbl
buy_sell i4 Bbi60op TuNa 3asBOK B 3aBMCUMOCTY OT HarpaB/ieHns
non_system i4 Bbi60p TUNa 3asiBOK N0 Npu3HaKy 06blYHbIE/BHECUCTEMHbIE
code c3 Kof KnneHTCKoro cueta
base_contract_code c25 Kof 6a30B0Oro aktnea
ext_id i4 0 BHeLUHWiA Homep
isin_id i4 YHVKa/TbHbIN YACTOBOW UAEHTUMNKATOP NHCTPYMEHTa
instrument_mask i1 Macka rpynnbl MIHCTPYMEHTOB

Ta6n. 150. Pe3ynbTat BbINOSIHEHUA

Nmsa napameTtpa Tun 3HaueHune no |OnucaHue
yMonuaHuio
code i4 Koga Bo3Bparta
message c255 TekcT coobLeHns
num_orders i4 KonuyecTBo yaaneHHbIx 3asBOK

Kogbl Bo3BpaTa KOMaHabl:

0 ycnex BbIMOMIHEHNS onepaLun
[pyroe 3HaueHuve owmbka
MpumeyaHus:

* MapameTp buy_sell MOXeT NpUHUMATHL CeaytoLe 3HaYeHNs:

223




03.02.2026

PLAZA Il wnto3

Bepcus 9.3

1 3aaBKuW Ha NOKYMKy
2 3asBKM Ha npogaxy

3 Bce 3asBku

+ MapameTp non_system MOXeT NPUHUMATL CRefytoLLne 3HaYeHNs:

0 OO6blIYHbIE 3aABKU
1 BHecuctemHble

2 Bce

* lMapameTtp instrument_mask aBnsieTcsi GUTOBOIN MaCKOW:

0x1 ®blovepcbl
0x2  OnumoHbI

0x4  VIHCTPYMEHTbI-CBA3KN

+ Ecnv napameTp code He 3afjaH U1 ero 3HadeHue paBHo ‘%%%’, TO NPOM3BOAUTCS yaasieHue 3asBoK A/l BCeX KIMEHTCKMX CYETOB.

« Ecnu napametp base_contract_code He 3ajaH unan ero 3Ha4yeHmne pasHo ‘%’, TO nponsBognTCA ygasieHne 3asaBOoK 4/ BCEeX KOHTPak-

TOB.

* B cnyvae 3agaHus gns napametpa ext_id 3HauyeHusl, OTAMYHOro oT O, NPOM3BOAMTCS yAasIEHNS BCEX 3asiBOK C COOTBETCTBYHLUM
ext_1id. 3HavyeHuns napameTpoB buy_sell, non_system, base_contract_code v isin_id npu 3TOM UTHOPMPYIOTCSH, HO UX 3HaYe-
HUA AO0/1KHbI HAXoauTcA B A0ONYCTUMOM Anana3oHe.

+ C NoMmoLLbi0 JaHHOl KOMaHbl YAANsATCs TOMbKO 3asBKM, HO He yaansioTcs 3anpockl B HKLL Ha 3ak/toyeHre CAenoK C yYacTHUKOM

TOProB.

« KomaHAa HepocTynHa 415 YYacTHUKOB K/IMPUHTA, He SIBMISIOLWMXCS OAHOBPEMEHHO U yYacTHUKaMU TOpProB. 15 MacCcoBOro yaaneHus
3asBOK yYaCTHVK KNIMPUHra MOXeT BOCMosib30oBaTbes koMaHgol DelOrdersByBFLimit.

+ Ecnv TpaH3akums 3aseplieHa ycnelHo (kog Bossparta 0), HO He yjafieHo HU OfiHOI 3asBku (num_orders=0), Hauicnsetcs wrpad 3a

OLUNGOYUHBIE TPAH3AKLMN.

5.4. Metog MoveOrder - I3ameHeHUe 3aABOK

Tvn coobLeHus: 476

Tun OTBETHOrO CO06LLEeHNs: 176

Vicnonb3yeTca ANa USMeHeHns 3adBOK Mo cpbloqepcaM nonuynoHam.

Ta6n. 151. Bxogsawue napameTtpbl

Nmsa napameTtpa Tvn 3HaueHune no | OnucaxHve
YMOMYaHUIO

broker_code c4 Kog, 6pokepckoit dovpmbl

regime i4 Pexunm paboTbl kKoMaHb!

order_idl i8 Homep nepsoii yaansemol 3asaBku

amountl i4 HoBoe KONMYecTBO eAuHIL, MHCTPYMEHTa fAN151 NepPBOli 3asBKM

pricel cl7 HoBas ueHa A4Nns NepBoii 3asBkK

ext_idl i4 HoBbI BHELLHWIT HOMEeP A8 NepBoVi 3a8BKM

order_id2 i8 Homep BTOpOIA yaansemoli 3asBku

amount2 i4 HoBoe KONMYecTBO eAuHIUL, MHCTPYMEHTa A1 BTOPOW 3asBKM

price2 cl7 HoBas ueHa A1 BTOpPOiA 3asBKM

ext_id2 i4 HoBbI BHELLHWIT HOMEep A1 BTOPOIi 3as1BKU

is_check_limit i4 0 Mpu3Hak NPoBEpPKM LLEEHOBLIX KOPWAOPOB MO OMLUUOHHbLIM 3asB-
Kam

ncc_request i1 0 Mpu3Hak 3anpoca Kk HKL| Ha 3akntoyeHne caenok ¢ y4acTHUKOM
TOproB.

client_code c3 Kog knneHTa

isin_id i4 YHVKaJTbHbIA YACTOBOW UAEHTUMUNKATOP NHCTPYMEHTa
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Nms napameTtpa Tvn 3HauyeHne no | Onucauvne
YMO4aHUio

compliance_id cl " Cnocob BBOAa 3a5BKM

Ta6n. 152. Pe3ynbraT BbINOMHEHUS

Nmsa napameTpa Tun 3HaueHue no |OnucaHue
yMonuaHuio
code i4 Kog Bo3Bpara
message c255 TekcT coobLieHns
order_idl i8 HoBbIli HOMEp NepPBOIA 3asBKK
order_id2 i8 HoBbIli HOMep BTOPOWi 3aABKM

Kokl Bo3BpaTa KoMaHfbl:

0 ycnex BbIMOMHEHNS onepaLun

[pyroe 3HauyeHune owmbka

MprmMeyaHus (B HacTosLeM MNpumeyaHun TEpMUH "06BbEM" 03HAUaeT KONIMHYECTBO eAVHUL, UHCTPYMEHTA):

» MapameTp regime onpeaensieT pexum paboTbl KOMaHAbl U MOXET NPUHUMATL C/efyoLLIMe 3HaUEHNS:
0 He mMeHATb 06bEMBI 3a5BOK. OCTaeTcs TekyLWil hakTUuecknini 06bemM 3asBOK B cucteme. MNpucnaHHble KonnyecTsa UrHOPUPYHOTCS.
1 W3meHWTb 06BEMbI 3a51BOK. EC/n 3aABKM HalieHbl, BMECTO HUX BbICTABNSAIOTCA 3aABKM C MPUCAaHHBIMU LEEHON 1 06bEMOM.

2 CHsITb cTapble 3asBku. Ecnim 06beM XoTs 6bl 0HON M3 3asBOK He COBMafaeT C NPUC/aHHbLIM, yaansiotcs o6e 3asBku. ViHade - Bbl-
MNOJHSIETCA CABU.

3 YcTaHOBWTbL 0GBLEMbI 3a5IBOK PABHLIMY MPUC/IaHHBIM 33 BbIYETOM CBEAEHHOM YacTy 3asBKM (He MeHbLue 0). Ecnv npucnaHHbIii 06bem
MeHbLLUE CBEAEHHOI YacTu 3as1BKM, yAANSIOTCS 06e 3asiBKU.

* MNone is_check_limit MOXeT NpPYHUMATb CreayoLme 3HaYeHNs:
0 He BbINONHATL NPOBEPKY IMMUTOB LiEH OMNLMOHOB
1 BbINONHATL NPOBEPKY IMMUTOB LiEH OMLMOHOB
» [1ns HOBbIX 3a5BOK MPOBOAMTCSA NpoLiedypa ayKLUuoHa.
» CpABur 3asiBOK BO3MOXEH TOMbKO B paMKax OHOro TOProBoro MHCTpyMeHTa. To/bKO N0 OAHOMY K/TMEHTCKOMY PerncTpy.
* Henb3sa cagurarb 3asBKu N0 CBA3KAM.
* Henb3sa caguraTtb afpecHble 3asBKu.
* Mpu casure HeMb3si MEHATb HanNpaB/ieHNe 3asBKK.
* YganeHHas (W1 nepefBuHYTas, UM NOTHOCTLIO CBefleHHas) 3asBKa He NepeBbICTaBNAETCS; BblgaeTca coobLyeHve 06 owmnbke.

« Ecnu npu capvre napbl 3asiBOK OAHa W3 HUX HE HaifleHa UM He MOXET GbiTb NepeaBuHYTa, AelicTBUA CO BTOPOIi 3asBKOW Takke He
Npon3BOAATCSA C Bblfayeli cCoobLeHNs 06 OLLMOKe.

* Ecnun ase 3asBKM NPOTUBOMNOIOXKHOIO HaMpas/eHNA CABUIalOTCA Takum 06pa30|v|, 4YTO LUEeHbl 3a8BOK nepecekarTCcd, napamMeTpbl cHnuTa-
H0TCA HEKOPPEKTHbIMU, CABUTI HE BbINOJ/THAETCA, BblAaETCA COOGUJ.eHI/Ie 06 owunbKe.

« Ecnv npu casure napbl 3asiBOK 0fHA M3 HUX HATKHyNach Ha KpOCc-cAenky (CBefeHue ¢ 3asiBKOi oT Toro xe WHH, 6o KamMeHTCKoro
perncTpa), oHa oTKaTbIBaeTCs, a Apyrasi 3asiBKa cBUraeTcs.

* [Mpu nepeasunxke 3asBOK date_exp NepeHoCcATCA B HOBbIE 3adABKN.

* B pesynsratax 06paboTkn komaHabl nons order_idl v order_id2 3anonHAOTCA HOMEPaMU HOBbIX 3asiBOK. B cnyyae, ecnu 3asBka
He 6blna BbICTaB/IeHa, COOTBETCTBYOLLEE NoJe OBHYNAETCS.

* BbicTaBneHve npusHaka ncc_request o3Hayvaert, 4To nsmeHsetca "3anpoc K HKLL Ha 3ak/ioueHne caenok ¢ y4acTHUKOM Topros". U3-
MEHATb 3anpoCbl MOXET TOJIbKO YYaCTHUK K/TMPUHIa, He HBﬂﬂmmmﬁCﬂ O0AHOBpeMEHHO y4aCTHUKOM TOProBs, U TOJIbKO C JIOTMHOB YPOBHSA
P® 1 BO.

« Ecnwn casur 3asBku Tuna Book-or-Cancel npuBoguT K ee UCMOMHEeHUIo, TO CABUT OTKATbIBAETCs, a caMa CABMraemas 3asiBka 0cTaercs
B cucTEME.

« Ecnu npw cagure napbl 3asBoK Tna Book-or-Cancel ogHa 13 HUX HaTKHy/lach Ha UCTMOSIHEHWE, OHA OTKATbIBAETCA, a Apyras 3asiBka
caBvraetcs.
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» MNone compliance_id MOXET NPYHUMATL CreayloLlme 3HaYeHNs:
" " (npoben nam nyctas CTPoKa) He 3anonHeHo/He 3agaHo

M PyuHoii BBOA,

S B pesynbrare cpabarbiBaHWsi yC/I0BHOMO NopyyveHns (CTon-a1occ)

R B pesynbrate paboTtbl asiropuTtma-poborta

A B pesynbrare anroputma aBTocnefosaHns

D 3akpbITrie No3unLmmn B pesysstare He ucnonHeHHoro MarginCall

O6pallaem BHMMaHve, 4To napameTp compliance_id He BAMSIET Ha 3aKIlO4YeHUE CAENKW, He MNPOXOAMT HMKaKoW NpoBepKu

Ha gonycTumble 3HaYeHUst U 6e3 M3MeHeHuli oTobpaxaetcs B wo3e (FORTS_REFDATA_REPL:orders_log/multileg_orders_log,
FORTS_USERORDERBOOK_REPL:orders) u nepegaetcsi B 0T4eTbl Perynsatopa. Micnpasuntb ero nocthakTym HEBO3MOXHO.

5.5. MeTtopg IcebergAddOrder - Jo6aBneHue aicoepr-3asaBoK

Tun coobuieHus: 475
Tvin OoTBETHOrO coo6LLeHns: 180
Mcnonb3yetca gnsa fobaeneHns aicbepr-3anBok.

Ta6n. 153. Bxoasume napameTpbl

Mmsa napameTtpa Tvn 3HaueHune no | OnucaxHve
YMOMYaHUIO

broker_code c4 Kog, 6pokepckoit dovpmbl

isin_id i4 YHVKaJTbHbIN YACTOBOW UAEHTUMNKATOP NHCTPYMEHTa

client_code c3 Kog knneHTa

dir i4 HanpasneHus 3aaBku

type i4 Bup 3asBku

disclose_const_amount i4 Konnuectso eAnHUL, MHCTPYMEHTA B MOCTOSIHHOW COCTaBsAo-
el "BcnibiBatoLwein” (BManMoit) yactu ancbepr-3asBkm

iceberg_amount i4 O6LLee KONMYECTBO NMHCTPYMEHTOB B aiicbepr-3asBke

variance_amount i4 0 AMNAMTYfa OTK/IOHEHMUS (B KOHTpaKTax) c/y4aiHoli Haf6aBKu
K BCM/bIBaloLLEe yacTu alicbepr-3asBku

price cl7 LieHa 3aaBku

comment c20 Mone kommeHTapus. [obaBnserca B 3asBKy, cAenky. Moxer
1Ccnosb30BaTbCsA N0 COGCTBEHHOMY YCMOTPEHUIO pa3paboTym-
KOB LU/HO3a.

ext_id i4 0 BHewwHuin Homep. [lo6aBnsieTcs B 3asBKyY, CAENKY

is_check_limit i4 0 Mpu3Hak NpoBepKM LEHOBbIX KOPUAOPOB MO OMLUOHHLIM 3asB-
Kam

date_exp c8 [Jata ncteueHus 3asBku. [Job6aBnseTcs B 3asBKY.

dont_check_money i4 0 Mpu3Hak pacyeTa pMCKOB MO KIMEHTCKOMY pasfeny no JaHHOM
3anBke

ncc_request i1 0 Mpu3Hak 3anpoca K HKL, Ha 3akntoyeHne caenok C y4aCTHUKOM
TOpros

compliance_id cl " Cnocob BBOAa 3a5BKM

Ta6n. 154. Pe3ynbTat BbINOSIHEHUA

Mmsa napameTtpa Tvn 3HaueHune no | OnucaxHvne

YMOYaHUIO

code i4 Kop Bo3sBpata

message c255 TekcT coobLieHus

iceberg_order_id i8 MaeHTndmkaTop ancbepr-3asiBku

Koppl Bo3Bparta KomaHzbl:

0 YCMeX BbINOSIHEHUSA onepauym
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[Opyroe 3HaueHne oLmbka

MpumeyaHus:

Mone dir mMoXeT NpUHMMaTL creaytoLime 3HauYeHus:

1 3adBKa Ha NOKYyMnKy

2 3asBKa Ha Npoaaxy

Mone type MOXeT NpUHMMAaTL CNneaytolme 3Ha4YeHns:

1 KkoTMpOBOYHaA 3asBKa (OCTaeTcs B o4epeay nocse YacTUYHOTO CBeAEeHs)

4 3anBka Book-or-Cancel (Luenmkom BCTaeT B CTakaH Win CHUMaeTCs)

B none price 3afaétca LeHa 3asBkM B CTPOKOBOM BMAE ‘nnnnnnnnnn.mmmmm’.

Mone comment He [OMKHO cogepxaTtb ynpasnsaowmx cumseonos (0x00-0x1F 1 0x7F) u none foMKHO KOHBEPTMPOBaThCA U3 cpl251 B
utf-8.

Mone is_check_1limit moOXeT NpuHMMaTh cneaytoline 3HavyeHms:

0 He BbINOMHATL NPOBEPKY MMUTOB LIEH ONLNOHOB

1 BbINONHATL NPOBEPKY IMMUTOB LiEH OMLMOHOB

B none date_exp 3apaétca gata nctedenus sasskv B Buge 'YYYYMMDD'. Ecnu B kauecTBe AaHHOro napameTpa nepegaércs nycras
CTPOKa, TO 3asBka cuutaeTcs o6blyHON. Mpy 3agaHHON AaTe 3asBka OyfeT aBTOMaTUYeCKN NepeBbICTABNATLCA B C/IEAYIOLLYHO CECCUIO,
HO - Noslyyast NPy 3TOM HOBbIi HOMEP 1 HOBOE BpeMs. Takum 06pa3oM MosyvaroTCs «MHOTOAHEBHbIE» 3asBKU. Bpems ux xusHum — o
ucTeyeHus aatbl. 3asBKM C UCTEKLLEN faToli 6yayT aBTOMaTMYeCKn CHUMATbCA NOCc/e 3aBepLUeHns TOProBOM Ceccuu, ye Houbio. Mpu
nepeBbICTaBIEHNN feNnaloTCsa NPOBEPKN Ha HasIMYMe UHCTPYMEHTA, KNMeHTa, A0CTaTOuHOCTY cpeAcTB. JonycTumblii AranasoH Aatbl: >=
CerofHsILLHEro AHs, <= 04HOro roga Bnepeg,.

MapameTp 3anBkn dont_check_money npvHUMAaET CrieaytoLine 3Ha4eHns:

o 0 - npoBepsiTb 06ecneyeHrie Ha ypoBHE K/IMEHTCKOrO pasaena

o 1 - He NpoBepATbL obecneyeHne Ha YPOBHE K/IMEHTCKOro pasaena

MapameTp MOXEeT UCMONb30BaTLCA JIOTMHOM, UMEIOLUM CneunasibHoe paspelleHue. B cnyyae, ecnim p,aHHbIVI (pnar 6y,u,eT YCTaHOBNEH Y
3asBKu, ﬂO,CI,aBaeMOVI C /10Ir'MHa, y KOToOporo gaHHOe paspelleHne OTCYyTCTBYET, 3asdBKa 6y,qu OTBEPrHyTa.

BbicTaBneHune npusHaka ncc_request o3HavaeT, 4To 3asBKa ABnseTca 3anpocom K HKLL Ha 3ak/itoueHne cenok ¢ yHacTHUKOM TOProB.
Vcnonb3yeTtca Ans yperynmpoBaHusa HeUCNOMHEHHbIX 06A3aTebCTB yYacTHVKA TOProB nepej y4acTHUKOM KIMpWUHTa, B TOM yucne, B
Cny4yae HefoCTaTO4YHOCTN 06ecneyeHns yyacTHVKa TOproB. 3anpoc MOXeT NoAaBaTbCs TOMbKO YYACTHUKOM K/TMPUHTA, He ABASIOLLMCS
O[lHOBPEMEHHO Y4aCTHUKOM TOProB, U TOJILKO C J/IOTMHOB YPOBHA P® 1 BO.

Mone compliance_id MOXET NPUHMMATb CeAyloLne 3HaYEHUS:

" " (npoben nnu nyctas CTPoKa) He 3anonHeHo/He 3agaHo

M PyuHoi1 BBOA,

S B pesynbrate cpabatbiBaHWs YCNIOBHOIO NopyyeHust (CTon-nocc)
R B pesynbrate paboTtbl airoputma-poborta

A B pesynbrare anroputma aBToc/1ef0BaHNA

D 3akpbIThe No3nuMK B pesysbTare He ucrnonHenHoro MarginCall

O6pallaem BHMMaHve, 4To napameTp compliance_id He BAMSIET Ha 3aKIlO4YeHUe CAENKW, He MNPOXOAMT HUKaKOW NpoBepKu
Ha gonycTumble 3HaveHuss U 6e3 n3meHeHuii otobpaxaetca B wo3e (FORTS_REFDATA_REPL:orders_log/multileg_orders_log,
FORTS_USERORDERBOOK_REPL:orders) n nepegaetcs B oT4eTbl Perynatopa. icnpaBuTb ero nocthakTyM HEBO3MOXHO.

5.6. MeTtopg IcebergDelOrder - YaaneHue aiicoepr-3asaBoK

Tun coobLeHns: 464

Tun OTBETHOro CO06LLEeHNs: 182

Wcnonb3yeTca ana yaaneHus aicoepr-3asBok. KomaHga moxet oTpabatbiBaTh kak no public_order_id, Tak n no private_order_id. KomaHga
no public_order_id 6yayT paboTaTb TO/IbKO, €C/IM BUAMMAs 4acTb C TakuM HOMEPOM elLLle ecTb B cuctemMe (He 6blna cBefeHa), B MPOTUBHOM
cnyyae 6yaeT Bo3BpalleHa oWwM6Ka 06 OTCYTCTBMM 3asiBKM C TakuM HOMepoM. MoToMy pekomeHayeM paboTtaTtb C aiicbepr-3asBkamu no
private_order_id.
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Ta6n. 155. Bxogsawme napameTpbl
Nmsa napameTtpa Tun 3HaueHune no | Onucaxue
YMOYaHUIO
broker_code c4 Kog, 6pokepckoit dovpmbl
order_id i8 Kof 3asBkn oNns yaaneHus
isin_id i4 YHVKasTbHbIN YACOBOW UAEHTUUNKATOP NHCTPYMEHTA
ncc_request i1 0 Mpu3Hak 3anpoca k HKL, Ha 3akntoveHne cAesoK C YYacTHUKOM
TOpProB.
Ta6n. 156. Pe3ynbTat BbINO/IHEHUA
Nmsa napameTtpa Tun 3HaueHune no | Onucaxue
YMOTYaHUIO
code i4 Koga Bo3Bparta
message c255 TekcT coobLleHus
amount i4 KonnuectBo eayHNL, UHCTPYMEHTa B Y4a/1EHHOI 3asiBKe
Kogpl Bo3Bpara KoMmaHfbl:
0 ycnex BbINO/IHEHWA onepauumn

[pyroe 3HayeHue owmbka

MpumeyaHus:

« Kop Bo3spara = 14 (He HailfeHa 3asBKa N5 yaaseHns) 03HauaeT, YTo Takoi 3asBKu B ouepeam (yxe) HeT. BO3MOXHO, HOMep Hernpa-
BU/bHbINA 1 ee cerofiHa BoooGLile He 6b110. HET cMbic/ia NOBTOPHO (a TeM 6o/ee MHOTOKPATHO) NOChINaTh yaaneHne ¢ TeM e HOMEPOM.
OCOBEHHO 3TO aKTyaslbHO /17151 aBTOMAaTUUYECKNX CUCTEM.

« BbICTaB/EHME NpU3HAKa NCC_request 03HAYaET, UTo yaasnsetcs 3anpoc B HKLL Ha 3ak/ItoueHre cAenok ¢ y4acTHUKOM TOProB. YAauisiTh
3anpockl MOXET TO/IbKO YYACTHVK KAIMPUHTa, He SIBNSIIOLMIACA OAHOBPEMEHHO Y4aCTHUKOM TOProB, 1 TO/IbKO C JIOTVHOB YPOBHSA P® 1 BO.

5.7. MeTtop, IcebergMoveOrder - NsameHeHUue alicOoepr-3asaBoOK

Tun coobuenus: 477
Tvn oTBETHOro coo6LLeHns: 181
Vcnonb3ayetcs 418 u3MeHeHus aiicbepr-3asBok. KomaHaa MoxeT oTpabaTbiBaTh Kak no public_order_id, Tak v no private_order_id. KomaHza

no public_order_id 6yayT paboTaTb TO/IbKO, €C/IM BUAMMAas 4acTb C TakuM HOMEPOM elLlle ecTb B cuctemMe (He 6blna cBefeHa), B MPOTUBHOM
cnyyae 6yAeT Bo3BpaLleHa olwmnbka 06 OTCYTCTBUM 3aABKM C Takum HOMepoM. MoToMy pekomeHayeMm paboTaTth ¢ aicbepr-sasskamu no

private_order_id.

Ta6n. 157. Bxogsawme napaMmeTpbl

Nma napameTtpa Tun 3HaueHue no |OnucaHune
yMo4aHuio
broker_code c4 Kog, 6pokepckoit dovpmbl
order_id i8 MaeHTndmkaTop n3MeHseMoil 3asBkn
isin_id i4 YHWKasIbHbIA YNCI0BOI MAEHTUIMKATOP MHCTPYMEHTa
price cl7 HoBas ueHa 3aaBKku1
ext_id i4 HoBbIl BHELLHWIT HOMEep 3asBKu
ncc_request i1 0 Mpu3Hak 3anpoca K HKL, Ha 3akntoyeHne caenok C y4aCTHUKOM
TOproB.
is_check_limit i4 0 Mpu3Hak NpPoBepKM LLEEHOBLIX KOPUAOPOB MO OMLUOHHbLIM 3asiB-
Kam
compliance_id cl . Cnoco6 BBOAA 3a5BKM
Ta6n. 158. Pe3ynbraT BbINOMHEHUS
Mmsa napameTtpa Tvn 3HaueHune no | OnucaxHve
YMOTYaHUIO
code i4 Kog Bo3Bpata
message c255 TekcT coobuieHus
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Nms napameTtpa Tvn 3HauyeHne no | Onucauvne
YMO4aHUio

order_id i8 HoBbIii naeHTdMKaTOP 3asBKM

Kogpl Bo3Bparta KomaHzbl:

0 ycnex BbINO/IHEHWA onepaLun
[pyroe 3HaueHune owmbka
MpumeyaHus:

* MNone is_check_limit MoXeT NpUHUMATL Criedyowme 3HaYeHNs:
0 He BbINOAHATL NPOBEPKY IMMUTOB LiEH OMLVOHOB
1 BbINOAHATL NPOBEPKY IMMUTOB LiEH OMLWOHOB

* BbicTaBneHve npusHaka ncc_request o3Hadvaert, 4To nsmeHsetcs "3anpoc K HKLL Ha 3ak/ioyeHne caenok ¢ y4acTHUKOM Topros”. W3-
MEHATb 3anpoChbl MOXET TOIbKO YHACTHUK KIMPUHTA, He ABNAIOLMIACA OL4HOBPEMEHHO YYaCTHUKOM TOProB, U TOMbKO C SIOTMHOB YPOBHS
P® n b®.

* MNone compliance_id MOXeT NPYHUMATL CreayloLme 3HaYeHNs:
" " (npoben nnu nyctas CTPoKa) He 3anonHeHo/He 3agaHo
PyuHoii BBOA,
B pesynbrate cpabarbiBaHWsi yC/I0BHOMO Nopy4veHns (CTon-aocc)
B pesynbrate pabotbl asiroputma-poboTa

B pesynsrare asroputMa aBToc/iefjoBaHus

o » 3 0w L

3akpbITvie No3nummn B pesysstare He ncnonHeHHoro MarginCall
O6pallaeM BHMMaHve, 4To napameTp compliance_id He BAMSIET Ha 3ak/IlOYEHUE CAENKW, He MNPOXOAMT HUKaKOW NpOBEpKM

Ha [onycTUMble 3HAYEHUs U 6e3 M3MeHeHuli oTobpaxaetcs B wnto3e (FORTS_ REFDATA_REPL:orders_log/multileg_orders_log,
FORTS_USERORDERBOOK_REPL:orders) n nepegaetcs B oT4eTbl Perynatopa. icnpasuTb ero noctthakTyM HEBO3MOXHO.

5.8. MeTtog ChangeClientMoney - /IameHeHue KJIMEHTCKUX JIMMUTOB

Tun coobueHuns: 458
Tvn OTBETHOrO CO06LLeHNs: 187
Mpoueaypa No3BONSAET MEHATL AEHEXHbIE IMMUTbI MO KIMEHTCKOMY CUETY.

Ta6n. 159. Bxogswue napameTpbl

Nma napamertpa Tun 3HauyeHue no |OnucaHune
YMOYaHUio
broker_code c4 Koga 6pokepckoit hupmbl
mode ul Pexunm paboTbl KOMaHfb!
code c3 Kop, knneHTckoro cyeta
coeff_im cl7 KoadpcpuumeHT knmeHTckoro MO
is_auto_update_limit i4 -1 Mpy3HaK aBTOMATNYECKON KOPPEKLMN IMMUTA HA BEIMYMHY [,0-
X0[a npu 3akayke nocne KnnpuHra
check_limit i4 1 dnar NpoBepkn Ha [OCTaTOUYHOCTL CPEeACTB
limit_money cl7 NIuMUT fleHeXHbIX cpescTB

Ta6n. 160. Pe3ynbTat BbINOSIHEHUA

Mms napameTtpa Tvn 3HauyeHne no | Onucaxuvne
YMOYaHuio

code i4 Kop Bo3Bpata

message c255 TekcT coobLLeHus

Koppbl BO3BpaTa KoMaHgbl:

0 ycnex BbINO/IHEHNSA onepaLum
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[Opyroe 3HauyeHve owmbKa
MpumeyaHus:
» Pexum paboTtbl koMmaHabl (none mode):
11  YganuTb MMUT, OTK/IKOUMTL NPOBEPKY Ha AOCTATOYHOCTb CPEACTB
12 YcTaHOBWTb IMMUT AEHEXHbIX CPeACTB B pa3mepe 1imit_money
13 VI3MEHUTb NIMMUT AEHEXHbIX CPeLCTB Ha BenuyuHy 1imit_money
* MpusHak is_auto_update_limit ycTaHOBNEHHbIN B 3HaYeHWe "1" No3BoONseT aBTOMaTU3npPoBaTb NPOLECC M3MEHEHNS IMMUTOB NO
pesynbratam npegbigyLiero gHsa. 3HaveHve "-1" gns napavetpa is_auto_update_limit o3HauaeT, YTO 3Ha4YEHWe He 3a4aHo Mosb-
3oBarenem.
» [nsa usmeHeHusi napameTpa is_auto_update limit ncnonbayiite pexum 13 ¢ napametpom 1imit_money=0.
» B napametpe check_limit mMOXHO yka3aTb criefytoLime 3HauYeHus:
0 He BbINOAHATL NPOBEPKY, NPOU3BECTUN GE3YC/IOBHOE U3MEHEHME NMUTA
1 BbINOMHATL NPOBEPKyY. VI3MeHeHVA Npon3BOAATCS TOMbKO NPU [OCTATOYHOCTY CPEfCTB

» [lycTaa cTpoKa, 3afaHHasa B nose tuna cl7, AaeT BO3MOXHOCTb NPW NOCbIIKE KOMaHAbl HE U3MEHATb 3HavYeHne napameTrpa, Kotopoe
nosib3oBartesib paHee yXxe oTnpaBu/l B TOProByrd CUCTEMY.

5.9. MeTtog ChangeBFMoney - 13meHeHue numutoB b®

Tun coobLeHus: 426
Tvn oTBETHOro coobLeHus: 107

Mpouenypa No3BOMSET MEHATb AeHbIM Mo cBouM B®. MNpu aToM, Npu yBennueHnn cyeta 6@, HegocTarowme AeHbIM CHAMAKTCA CO cyeTa
camoil P®, a npy yMeHbLLEHWW, AEHbIN BO3BpAaLLAKTCA Ha cyeT Po.

Ta6n. 161. Bxogsauwme napameTtpbl

Nmsa napameTtpa Tvn 3HauyeHne no | Onucaxuve

YMO4aHUIo
broker_code c4 Kog, 6pokepckoii dovpmbl
mode i4 Pexunm paboTbl KOMaHab!
code c2 Kog B®
limit_money cl7 NINMNT feHexXHbIX CpeacTs

Ta6n. 162. Pe3ynbraT BbINONHEHUS

Nma napameTtpa Tun 3HauyeHue no |OnucaHune
yMON4YaHuio

code i4 Koga Bo3Bparta

message c255 TekcT coobLeHus

Kogbl BO3BpaTa KoMaHfb!:
0 ycnex BbINOMIHEHNA onepaLun
[pyroe 3HauyeHune owmbka
MpumeyaHus:
* Pexum paboTbl komaHabl (none mode):
12 YcTaHOBWTb IMMUT paBHbIi 1imit_money
13  W3meHuTb numuT 1imit_money

« lMpoueaypa AOCTYNHA TO/IbKO TOMY /IOTUHY LL03a OT P®, KOTOpOMY AAMUHUCTPATOP TOProB NPOCTaBWI HEO6X0AMMbIe Npasa.

5.10. Metopg OptChangeExpiration - MopyyeHus Ha akcnupayuio onuuoOHOB

Tun coobuenuns: 471
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Tun OoTBETHOro coo6LLeHus: 190

Mofauya nopyueHunii Ha JOCPOUHYHO IKCMMPALIMIO OMLMOHOB, HA OTMEHY aBTOMATUUYECKON aKcnMpauum onumoHoB. C NOMOLLb0 KOMaHAbI
Takke MOXHO NoAaTh NOpyYeHne Ha UCMOJIHEHUE OMLMOHOB "BHE AeHer" B ieHb aKCnpauum.

Ta6n. 163. Bxoasauwme napameTpbl

MNmsa napameTtpa Tvn 3HayeHune no | OnucaxHvne
yMo4YaHuio
broker_code c4 Kog, 6pokepckoit dovpmbl
mode i4 Pexm paboTbl kKoOMaHab!
order_id i8 Homep nopyyeHust Ha akcnupauuio
code c3 Kog, knneHTa
isin c25 Kof nHCTpymeHTa
amount i8 0 Kcnupupyemoe KoNm4ecTBo

Ta6n. 164. Pe3ynbTat BbINO/IHEHUA

Mmsa napameTtpa Tvn 3HaueHune no | OnucaxHvne
YMOMYaHUIO
code i4 Kog Bo3sBpata
message c255 TekcT coobLieHus
order_id i8 Homep nopyueHunst Ha akcnupaumio

Kogpl Bo3Bparta KomaHfbl:

0 ycnex BbINO/IHEHWA onepaLun
[pyroe 3HaueHue owmbka
MpumeyaHus:

5.11.

Pexum paboTbl koMmaHabl (none mode):
11 Ypanutb
12 [Jo6aButb/O6HOBUTL

[na nopyyeHunii Ha aKCnMpaLuuio K/IHYEeBbIMY NONsSMU ABNSAOTCA 1sin n code. Ans ofHoli koM6uHaumm "isin + code" Henb3sA nogartb
60/1€€e OfHOrO NOPYHEHWUA HA IKCTIMPALMIO.

Mpu pobasneHnn HOBOro NoOpy4YeHns Ha akcnupauuto B nosne order_id Heobxoanmo 3aaasath "0". CnegyeTt NOMHUTb, YTO eC/v B CU-
CTeMe yxe CyLeCcTBYyeT NnopyyeHue ¢ Taknumm xe "isin + code", T0 BMeCTo fo6as/ieHNs HOBOrO BbIMOIHUTCA U3MEHEHWE CYLLECTBYIO-
LLero nopyyeHus.

Onepauuu "Delete" nnu "Update" nopyyeHuii MOXHO NPOM3BOAUTL:
o [Mo order_id (code v isin He 3afaHbl).
o lo code + isin (order_1id=0).

o lMo order_id n code + isin. B aToM ciiydae nocne HaxoxaeHusi nopyyeHus no order_id, B HeM NpoBepsieTcsi COoTBeTCTBME code 1 isin
NPUCNAHHBIM 3HAYEHNSM.

B TOproBoii cucTemMe ecTb BO3MOXHOCTb 0TKa3aTbCsi OT aBTOMATUYECKO aKCnMpauum onumoHoB. [l 3Toro B NocneaHuii AeHb obpalle-
HUS1 OMLMOHOB HEOGXOAMMO NoAATL NOPyYeHMe Ha IKCMMpaLUIo, B KOTOPOM yKasaTb B Nojie amount oTpuLaTesisHoe (CO 3HaKOM MUHYC)
KO/IMYEeCTBO KOHTPAKTOB.

Bpokep MOXeT BbICTaBUTb O6LLI|VII7I 3anpeTt Ha npuem nopyquMVl OT K/INEHTOB OTHOCUTE/IbHO ONUMOHOB — B 3TOM CJlydae HN OAVH KITNEeHT
He CMOXET CaMOCTOATE/IbHO UCMNOMTHUTL ONUMOH AO0CPO4YHO NI OTKa3aTbCA OT aBTO3KCNMpaunmn onymoHa.

MeTop FuturesExecutionRequest - Mopy4yeHns Ha UCNOMHEHUE OAHO-

AHEBHbIX (hblOUEPCOB C aBTONPOJIOHTauunei

Tun coobuenus: 470

Tun OTBETHOro CO06LLEeHNs: 189

Mogaya nopy4eHnin Ha NCNOTHEHUE OAHOAHEBHbIX (DbIOYEPCOB C aBTONPO/IOHraumein. MoXHo A06aBnsATb, U3MEHATb U yAaNSATb NOPYyYEHNS.
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Ta6n. 165. Bxogsawme napameTpbl

Nma napameTtpa Tun 3HauyeHue no |OnucaHune
YMOYaHUio
broker_code c4 Kog 6pokepckoit oupmbl
mode i4 Pexunm paboTbl kKoMaHb!
order_id i8 0 Homep nopyyeHusi Ha UcnosiHeHne
code c3 MocnegHne 3 cMBO/Ia KIMEHTCKOrO Koda
isin c25 Koga dobrouepca
amount i8 Konnyectso KOHTPAKTOB K MCMOMHEHWIO

Ta6n. 166. Pe3ynbTat BbINO/IHEHUA

Nma napameTtpa Tun 3HauyeHue no |OnucaHune
YMOYaHUio
code i4 Koga Bo3Bparta
message c255 TekcT coobLeHus
order_id i8 Homep nopyyeHusi Ha UcnosiHeHne

Kogbl Bo3BpaTa KOMaHab!:

0 ycnex BbINO/IHEHWA onepaLun
[pyroe 3HaueHune oLmbka
MpumeyaHus:

5.12
ANns

Pexum paboTbl kKomaHbl (none mode):
11  YpanuTtb
12 [o6aBntb/O6HOBUTHL

[na nopyy4eHunii Ha NCNOMHEHME K/IOYEBBLIMU MONAMY ABNAOTCS isin n code. na ogHoi kombuHaumm "isin + code" Henb3s nogartb
60nee 0HOro NOPYYeHUst Ha UCMNOMHEHNE.

Mpwn po6aBeHNM HOBOrO NOPYYeHNs Ha UcnosiHeHne B none order_id Heobxogmmo 3agaBaTh "0". CnegyeT NOMHUTb, YTO €C/n B CU-
CTeMe yXe CyLIeCTBYeT NopyyeHue ¢ Taknumm xe "isin + code", T0 BMecTo fo6aB/ieHVs HOBOTO BbIMOMIHUTCS N3MEHEHNE CYLLECTBYHO-
LLIEro NOpyYeHUs.

Onepauuu "Delete" nnu "Update" nopyyeHuii MOXHO NPOM3BOAUTL:
o Mo order_id (code n isin He 3agaHbl).
o lNo code + isin (order_1id=0).

o [o order_id n code + isin. B aToM ciiydae nocne HaxoxaeHusi nopyyeHus no order_id, B HeM NpoBepsieTcsl COOTBeTCTBME code 1 isin
NPUCNAHHBIM 3HAYEHNAM.

Mopy4yeHre Ha UCMONHEHNE HE MOXET ObITb yAaneHo (M3MEHEHO), ec/i OHO [,06aB/IEHO OT SIorMHa 60/1ee BbICOKOTO YPOBHSI.

. Metop FutChangeClientProhibit - U3MeHeHne KJIMeHTCKUX orpaHuyeHunii
t¢hblouepcos

Tun coobLueHus: 469

Twn OTBETHOro CO06LLeHNs: 115

Ta6n. 167. Bxogsauwume napameTrpbl

Mmsa napameTtpa Tvn 3HaueHune no | OnucaxHve
yMo4yaHuio
broker_code c4 Kog, 6pokepckoit dovpmbl
mode i4 Pexunm paboTbl KOMaHAb!
code c3 Kof knneHTckoro cyeta unu '%%%' - no scem
base_contract_code c25 Kof 6a30BOro aktuea uam ‘%' - no BCeM
isin c25 Ko MHCTpyMeHTa nnm ‘%' - no Bcem
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Nms napameTtpa Tvn 3HauyeHne no | Onucauvne
YMO4aHUio
state i4 0 OrpaHuyeHue
state_mask i4 3 Macka ons napameTpa state
client_priority i4 0 KnvueHTckuii npuopnteT

Ta6n. 168. Pe3ynbTrat BbINO/IHEHUA

Nma napamertpa Tun 3HauyeHue no |OnucaHune
yMO4aHuio

code i4 Koga Bo3Bparta

message c255 TekcT coobLieHns

Koppbl BO3BpaTa KoMaHgbl:

0 ycnex BbINOMHEHNS onepaLun
[pyroe 3HaueHue oLumnbka
MpumeyaHus:

* lMone mode onpepenset pexum paboTbl KOMaHAbI:
11  ypanutb
12 yctaHoBuTb (Update/insert)

* [Mone state MOXET NpvHUMAaTbL Creaytowmne 3HaYeHus:

0 PaspelueHbl Bce onepauumn. Micnonb3yeTtcs A1 TOUEYHOTo paspeLLeHuns B crlydae Hannumsa 6osee LIMPOKOro 3anpeTa;
1 3anpeT Ha OTKpbITME NO3nLUIA;

2 3anpeT Ha BbiCTaB/IeHVEe N0ObIX 3a5BOK;

3 3anpeT Ha OTKPbITUE NO3MLUMIE Ha NPOAAXY;

0x08 3anpeT 6pokepa Ha nogadvy nopyyeHunii Ha Skcnupayuio;

0x10 3anpert asHoro Tpeiigepa P® Ha nogadvy nopyyeHuii Ha dkcnvpauuio. Ho emy caMoMy - MOXHO;
0x20 3anpeT Ha 3anpoc NoToka MKBUAHOCTY 6e3 aBTonoaTeepxaeHus (RFS);

0x40 3anpeT Ha 3anpoc noTtoka nukemgHoctn (RFS);

0x80 3anpeT Ha 3ak/Nio4YeHns CAENKM NP HeJoCTaTOYHOM KonnyecTse KoTupoBok (RFS);

0x100 3anpeT Ha 3anpoc NoToKa MKBUAHOCTU C OrpaHnYeHnemM BpeMEHU XM3HU KOTUpoBOK (RFS).

» ButoBas macka state_mask onpegensert Te 6uTbl Nons state, 3Ha4eHNs KOTOPbIX HEOOXOANMO U3MEHNTL B Pe3y/ibTaTe BbIMO/THEHUS
KomMaHAbl. Hanpumep, B CyLEeCTBYHOLLEM B CUCTEME 3anpeTe Hafo U3MEHWUTL TOJLKO 3anpeT no 3asskam (0-3), He Tporast oCTasibHble
6UTbI, B 3TOM C/lyyae AaHHblii napameTp JO/MKEH ycTaHaB/MBaTbca = 3, 1 onepauyus OyAeT BbiNOMHEHa TOIbKO Haf NepBbiMU 2-Ms
6utamu nona state.

* Mpw 3agaHNN KOHKPETHOTO MHCTPYMEHTa B nosie isin cnepyeT ykasblBaTb KOf COOTBETCTBYHOLLEro BA B none base_contract_code.

» Mone client_priority MOXET NPUHMMATb CleaytoLiMe 3HaUYeHUs:

10 Hu3Kuik

11 cpepHwii

12 BbICOKMIA

Ecnu B komaHge B none client_priority ykasaHo 3HaveHue "10", "11" nam "12", To BbICTaBASETCS 3aMnpeT C yKa3aHHbIM No/ib30Ba-

TeNbCKUiA NpMopuTeToM. EC/ No/b30BaTeNbCKUI NPUOPUTET HE yKasaH (3HaueHve "0"), To NpuopuTeT ByAeET YCTaHOB/IEH aBTOMaTUYe-
CKM1, B COOTBETCTBUM C NapamMeTpamu 3anpeTa.

5.13. Metopg OptChangeClientProhibit - ameHeHue KNMEeHTCKNX orpaHnvyeHun
ANA oNnuUUoOHOB

Tun coobueHuns: 468
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Tun OTBETHOrO CO06LLeHNs: 117
Ta6n. 169. Bxogsuue napameTpbl
Mmsa napameTtpa Tvn 3HayeHune no | OnucaxHvne
YMO/THaHUIO
broker_code c4 Kog, 6pokepckoit dovpmbl
mode i4 Pexmm paboTbl kKOMaHab!
code c3 Kopg, knneHTckoro cueta nnm '%%%' - no scem
base_contract_code c25 Ko 6a30BOro aktuea uam ‘%' - no BCeM
isin c25 Kof HCTpyMeHTa nnm '%' - no Bcem
state i4 OrpaHunuexune
state_mask i4 Macka gns napameTpa state
client_priority i4 KnueHTckuii npuopnteT

Ta6n. 170. Pe3ynbTaT BbINO/IHEHUA

Nms napameTtpa Tvn 3HayeHune no | OnucaxHvne
yMoOn4yaHuo

code i4 Kof Bo3ssparta

message c255 TekcT coobuieHus

Kogpbl Bo3Bpara KoMmaHzbl:

0 ycnex BbINO/IHEHWA onepaLun

[pyroe 3HayeHne owmbka

MpumeyaHus:

* Pexum paboTtbl komaHabl (none mode):

11  ypanutb

12 ycraHoBuTb (update/insert)

* Mone state MOXET NpvHMMAaTL CreaytoLlmne 3HaYeHns:

0 PaspeLueHbl Bce onepauun. Micnonb3yetcs 418 TOUEYHOro paspeLLeHuns B Ciyvae Hannumsa 6onee LWMPOKOro 3anpeTa;
1 3anpet Ha OTKPbITME NO3NLWUIA;

2 3anpeT Ha BbICTaB/IeHNe NoObIX 3aABOK;

3 3anpeT Ha OTKPbITME NO3MLUUIA HA NPOAAXY;

0x08 3anpeT 6pokepa Ha nogadvy nopyyeHunii Ha Skcnypauuio;

0x10 3anpet naBHoro Tpeligepa P® Ha nogady nopyyeHuii Ha Skcnupayuio. Ho emy caMoMy - MOXHO;

0x20 3anpeT Ha 3anpoc NoToka NMKBMAHOCTM 6e3 aBTonoaTBepxaeHus (RFS);

0x40 3anpeT Ha 3anpoc notoka nukeugHoctu (RFS);

0x80 3anpeT Ha 3aK/toueHnst CAeNku Npn HeJOCTaTOYHOM KonmyecTse KOTMpoBoK (RFS);

0x100 3anpeT Ha 3anpoc NOTOKa IMKBUAHOCTY C OrpaHnyYeHNEM BPEMEHW XW3HW KOTMPOBOK (RFS).

* butoBas macka state_mask onpegensert Te 6uTbl Nons state, 3HaYeHNs KOTOpPbIX H806X0,qVIMO N3MEHUTb B pe3ysibTare BbINO/IHEHNA
KomaHAbl. Hanpumep, B CyLLECTBYIOLIMM B CUCTEME 3anpeTe Haf0 U3MEHUTbL TOMBbKO 3anpeT Mo 3asskam (0-3), He Tporas oCta/ibHble
6UTbI, B 3TOM Cny4dae ,Cl,aHHbIVI napamMeTp AO/DKeH yCTaHaBnBaTbCA = 3, m onepaumns 6y,u,eT BbIMNOJ/IHEHA TOJIbKO Haj nepebIMA 2-m5

6utamu nons state.

+ OrpaHuyeHusi No oblodepcam v onuuoHam AeCTBYIOT He3aBUCHUMO.

* MNone client_priority MOXET NPUHNMATb CNeayoLmne 3HaYeHNs:

10  HuM3KMiA

11 cpepHwii
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12 BbICOKUIA

Ecnvn B komaHge B none client_priority ykasaHo 3HaueHue "10", "11" unm "12", T0 BbICTABNAETCA 3anpeT C yka3aHHbIM N0/b30Ba-
TeNbCKuiA NnpuopuTeToM. Ecnn nonb3oBaTesibCkuii NPUOPUTET He yKasaH (3HadeHwue "0"), To NpropuTeT ByaeT YCTaHOB/IEH aBTOMaTNYe-

CKM1, B COOTBETCTBMM C NapamMeTpamMun 3anpeta.

5.14. Metog ExchangeBFMoney - NepeBog, AeHEXHbIX CpeacTB Mexay ABYMSA

B® ogHoro PK

Tun coobLeHus: 427

Tvn oTBETHOro coobLleHns: 130

MpoLeaypa No3BoMsieT BbINOMHATL NEPEBO/LI CPEACTB MEXAY ABYMS pasnnuHbIiMKU BO, npuHagnexalmmmu ogHomy PK.

Ta6n. 171. Bxogsawume napameTpbl

Mmsa napameTtpa Tvn 3HaueHune no | OnucaxHve

yMoyaHuto
broker_code c4 Kog, 6pokepckoit dovpmbl
mode i4 Pexnm paboTbl kKOMaHab!
code_from c2 Kog B® ans cnucaHwsa cpeacTs
code_to c2 Kop, B® Ha3HayeHus
amount_money cl7 Pa3mMep geHexHbIX CpefcTB 415 nepesoja
Tab6n. 172. Pe3ynbraT BbINOMHEHUSA
Nms napameTtpa Tvn 3HauyeHne no | Onucaxuvne

YMOYaHuio
code i4 Kop Bo3Bparta
message c255 TekcT coobLLeHus
Kogpl BO3BpaTa KoMaHzbl:
0 ycnex BbINO/IHEHWA onepauun

[pyroe 3HaueHne oLmnbKa

MpumeyaHus:

* Pexum paboTbl komaHabl (Mone mode):

1 TlepeBog TOMBLKO B TOPrax

3 TlepeBof B TOprax u KNnupuHre

5.15. MeTtop OptRecalcCS - 1ameHeHMe LeHTPa/IbHOro cTpanka

Tun coobLenuns: 422

Tvn OTBETHOrO CO06LLeHNs: 132

Mpoueaypa No3BoASIET NPOU3BECTM MEpPeCcUeT LeHTPasIbHOro cTpalika, Nno TeM 06s3aTenbCTBaM MapKeT-Melikepa, A/18 KOTOpbIX BblOpaH
BapuaHT nepecyeta LIC «CwmeLyeHre no 3anpocy». MpegHasHaveHa o1 MapKeT-MelikepoB.

Ta6n. 173. Bxogsawue napameTpbl

Nmsa napameTtpa Tun 3HaueHune no | Onucaxue

YMOTYaHUIO
broker_code c4 Kof 6pokepckoit hupmbl
option_series_id i4 M peHTudmkaTop onuuoHHo cepum
Ta6n. 174. Pe3ynbraT BbINOMHEHUS
Nmsa napameTtpa Tun 3HaueHune no | OnucaHue

YMOMYaHUIO
code i4 Kog Bo3Bpata
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Nms napameTtpa Tvn 3HauyeHne no | Onucauvne
YMO4aHUio

message c255 TekcT coobLeHus

Kogpl Bo3Bparta KomaHfbl:
0 ycnex BbINO/IHEHUA onepaunn

[Opyroe 3HaueHne oLnbKa

5.16. MeTtop, TransferClientPosition - MepeHoc no3uynii mexay bd

Tun coobueHuns: 430
Tvn OTBETHOrO CO06LLeHNs: 173
Mpouenypa No3BoAET NEPEHOCUTL NO3ULUM MEXaY cyeTaMu CBouX bB®.

Ta6n. 175. Bxoasauwme napameTpbl

Nma napameTtpa Tun 3HaueHune no |OnucaHne
ymMonyaHuio
broker_code c4 Kog, 6pokepckoit dovpmbl
code_from c7 Kog foHopa
code_to c7 Kop, peunnueHta
isin c25 Kopg, nHCTpymeHTa
amount i8 Pa3mep nepeHocyMoii no3nLum

Ta6n. 176. Pe3ynbraT BbINOMHEHUS

Nma napameTtpa Tun 3HauyeHue no |OnucaHune
YMOYaHUIo

code i4 Kog, Bo3Bpara

message c255 TekcT coobLleHus

Koppbl Bo3Bparta KomaHzbl:

0 ycnex BbINO/IHEHWA onepauun
[pyroe 3HaueHuve owmbka
MpumeyaHue:

Mpoueaypa AocTyrnHa To/bKO TOMY JIOTVHY LUo3a oT P®, KoTopoMy AAMUHUCTPATOP TOProB NpeAocTaBus HEO6X0AUMbIe NpaBa.

3anpelleH NepeHoc No3uLMK KAMEHTA MO UHCTPYMEHTY C OTPaHUYEHUsIMU MO KBA/IMIMKALMMN MHBECTOPA K K/IMEHTY, Y KOTOPOro HeT
NpU3HaKa KBaNMULMPOBAHHOTO MHBECTOPA.

5.17. Metop OptChangeRiskParametersNextSession - YnpaBneHne puck-na-
pameTpamMu ONnUUOHOB

Tun coobLenuns: 434
Tun OTBETHOrO coo6LeHus: 140
Mpoueaypa No3BONSET U3MEHWUTb PUCK-MapamMeTpbl ONLVIOHOB.

Ta6n. 177. Bxogsawme napaMmeTpbl

Nms napamertpa Tvn 3HauyeHne no | Onucaxuve
YMO4aHUIo
broker_code c4 Kof 6pokepckoit hupmbl
client_code c3 Ko knueHta
num_clr_2delivery i4 0 KonmMyecTBo KAMPUHIOB, 3a KOTOPOE BK/IYAIOTCA CUEHapuu

3KCMUpaLMK NS pacyeTa prUCcKoB Mo GIMKHEN HekBapTaslbHO
Cepum oMnuVoHOB ANs1 AAHHOTO pasfena

use_broker_num_clr_2delivery i1 0 Mpu3Hak ncnonb3oBaHus 3HaveHus num_clr_2delivery, 3agaH-
HOM Ha ypOoBHe 6pokepa
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Nms napameTtpa Tvn 3HauyeHne no | Onucauvne
YMOYaHUIO
exp_weight c4 0 BecoBoii koadhdmumeHT
use_broker_exp_weight i1 0 Mpu3Hak ncnonb3oBaHWA 3HaveHus exp_weight, 3agaHHoOM Ha
ypoBHe 6pokepa
short_option_minimum_charge_ratio | c6 MHavBmAayanbHbii koadocuumeHT Beca cueHapuss SOMC
Ta6n. 178. Pe3ynbTat BbINO/IHEHUA
Nmsa napameTtpa Tun 3HaueHne no | Onucaxue
YMOMYaHUIO
code i4 Koga Bo3Bparta
message c255 TekcT coobLeHus
Kogpl Bo3Bpara KoMmaHgbl:
0 ycnex BbINO/IHEHNA onepauun

Mpoueaypa AocTyrnHa TO/bKO TOMY JIOTVHY LUo3a oT P®, KoTopoMy AAMUHUCTPATOP TOProB NpeAocTaBus HEO6X0AVMbIE NpaBa.

Tun coobLeHus: 442

Tvn OTBETHOrO CO06LLEeHNs: 162

5.18. MeTtog ChangeBFParametersNextSession - UsmeHeHue napaveTpoB b®P
YYaCTHUKOM K/TUPUHTa

Mpoueaypa ncnosnb3yetca AN U3MeHeHus napameTpoB b® YuacTHUKOM KaupuHra. Mpoueaypa AOCTynHa UCKIUUTENbHO 418 N0rMHa
ypoBHA P®. MNprMeHeHne 3aaHHbIX NapamMeTpoB MPOUCXOAUT B K/TMPUHIOBYIO CECCUIO.

Ta6n. 179. Bxoagsawme napameTpbl

Nma napameTtpa Tun 3HaueHue no |OnucaHue
yMoO4aHuio

broker_code c4 Kog, 6pokepckoit dovipmbl

code_bf c2 Kog B®.

margin_type i4 -1 Pexum mapxuposaHua no pasgenam b®. 3 - nonyHetro, 4 -
HeTTO.

calendar_spread_margin_type i1 -1 Tun MapXvMpoBaHua KasnieHAapHbIX CnpefoB A1s noptdens
B®. 3 - nonyHeTTO, 4 - HETTO.

num_clr_2delivery i4 -1 KonuuyecTBo KNMPUHTOB A0 3KCMMpauuu A4S Hadasa pacyeta
cueHapues akcnvpaumu no bo.

exp_weight cl7 Bec cueHapueB akcnvpaummn ansa b® s nrorosom MO.

go_ratio cl7 KoadhdomumeHT utorosoro N0 ansa 6.

check_limit_on_withdrawal i4 -1 lMpoBepka focTaTo4HOCTM 06ecneveHusi o B® npu BBOAE/BbI-
BOfle CpeAcTs. 1 - npoBepATh, O - HeT.

limit_tied_to_money i4 -1 CooTBeTCTBME TOpProBoro nuMmuta B&® cymme cpeacts Ha pas-
fdenax B®. 1- nogaepxusarb cooTBeTcTBMe, O - HE3aBUCUMbIT
(BUPTYaNbHbIA) IMMAT.

check_limit_for_orders i4 -1 MpoBepka gocratoyHocTn obecneveHuns no B® npu noctaHoB-
Ke 3asBOK . 1 - npoBepsATh, O - HeT.

no_fut_discount i4 -1 3anpeTt Ucnonb3oBaHUs CKMAKM MO doblovepcam Ans noprdens
B®. 1-3anper, O - HeT.

ics_margin_type il -1 Tvn MapXXupoBaHns MEXKOHTPaKTHbIX CPeaoB. 3 - NOMYHETTO,
4 - HeTTO.

Ta6n. 180. Pe3ynbTat BbINO/IHEHUA

Nma napameTtpa Tun 3HaueHue no |OnucaHue

yMoO4aHuio
code i4 Kog Bo3Bpara
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Nms napameTtpa Tvn 3HauyeHne no | Onucauvne
YMO4aHUio

message c255 TekcT coobLeHus

Kogpl Bo3Bparta KomaHzbl:
0 ycnex BbINO/IHEHNS onepauumn
[pyroe 3HayeHune owmbka

MpumeyaHus:

* [lycTasa cTpoKa, 3afaHHasa B nose tuna cl7, Aaet BO3MOXHOCTb NPW NOCbIIKE KOMaHAbl HE U3MEHATb 3HaYeHne napamerpa, Kotopoe
nosib3oBaTtesib paHee yXxe 0TnpaBu/l B TOProByrd CUCTEMY.

» 3HayeHue -1, 3aaHHOE B NONSX TvNa i4 1 il, 4aeT BO3MOXHOCTb NPW MOCbI/IKE KOMaHAbl He U3MEeHsATb 3HauYeHue napameTpa, KoTopoe
No/nb30BaTe/lb PaHee yxe OTNPaBus B TOPTroBYH CUCTEMY.

5.19. Metop ChangeClientParameters - UsmeHeHne napamMeTpoOB Ha K/INEHT-
CKuX pasgenax

Tun coobLueHus: 443
Tvn OTBETHOrO CO06LLEeHNs: 178

Mpoueaypa nucnonb3yeTca 419 U3MEHEHUS NapaMeTPOB Ha KIMEHTCKUX pasfenax Y4acTHUKOM KnvpuHra. MNpouedypa [oCTynHa normHam
YPOBHA P® 1 B®.

Ta6n. 181. Bxogsawme napaMmeTpbl

Mmsa napameTtpa Tvn 3HaueHune no | OnucaxHvne
YMOMYaHUIO
broker_code c4 Kog, 6pokepckoit dovpmbl
code c3 Koga knneHTa
coeff_go cl7 KoadhdomumeHT knnentckoro MO
no_fut_discount i4 -1 dnar 3anpeTa UCNob30BaHWsA CKUAKM NO dbloyepcam

Ta6n. 182. Pe3ynbTat BbINO/IHEHUA

Nma napameTtpa Tun 3HauyeHue no |OnucaHune
YMOYaHUio

code i4 Koga Bo3Bparta

message c255 TekcT coobLeHus

Kogp! BO3Bpata KoMmaHzbl:

0 ycnex BbINOMIHEHNSA onepaLun

[pyroe 3HayeHne owmbka

MpumeyaHus:

» lMone coeff_go moxeT npMHMMaTh 3Ha4deHve oT 0 Ao 10,00000.

 MycTaa cTpoka, 3agaHHas B nose Tuna cl7, AaeT BO3MOXHOCTb NpY NOCbINIKE KOMaH/bl HE N3MEeHsITb 3HaYeHe napameTpa, KoTopoe
No/nb30BaTe b PAHEE YXe OTNPaBU/I B TOPTrOBYH) CUCTEMY.

* 3HaueHue -1, 3afaHHoe B none Tuna i4, AaeT BOSMOXXHOCTb NPU NOCbI/IKE KOMaHA4bl HE USMEHATb 3Ha4YeHUe napamMmeTpa, KOTopoe Nnosb-
30BaTe/lb paHee yXXe oTnpasun/1 B TOProByto CUCTEMY.

5.20. Metopg ChangeClientParametersNextSession - /I3ameHeHue napamMmeTpoB
Ha KIMEeHTCKUX paspgeniax B KNNPUHT
Tun coobLenuns: 441

Tun oTBETHOroO coobLeHns: 163
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Mpoueaypa nucnonb3yeTca A1 U3IMEHEHUS NapaMeTPOB Ha KIMEHTCKUX pasgenax Y4acTHUKOM KavpuHra. Mpouedypa [AoCTynHa normHam
YPOBHA P® 1 B®.

Ta6n. 183. Bxoasauwme napameTpbl

Nmsa napamertpa Tvn 3HauyeHne no | Onucaxuvne
YMOT4aHUIO

broker_code c4 Kogf 6pokepckoit hupmbl

code c3 Ko knueHTa

calendar_spread_margin_type i1 -1 Tun MapXnpoBaHusa KasleHAapHbIX CNpefoB ANns kKaveHTa. 3 -
NOSTYHETTO, 4 - HETTO

ics_margin_type il -1 Tyn MapXnpoBaHns MEXKOHTPAKTHbIX CNPeAoB. 3 - NOMYHETTO,
4 - HeTTO.

Ta6n. 184. Pe3synbraT BbINOMHEHUsA

Nma napameTtpa Tun 3HaueHune no |OnucaHne
YMOYaHuio

code i4 Kog, Bo3spara

message c255 TekcT coobLLeHus

Kogbl BO3BpaTa KOMaHgpl:

0 ycnex BbINO/IHEHWA onepaLun
[pyroe 3HaueHune owmbka
MpumeyaHus:

+ 3HaueHue -1, 3aaHHOe B Mosie Tuna il, JaeT BO3MOXHOCTb NPy MOChISIKE KOMaH/bl HE U3MEHSTL 3HaYeHMe napamMeTpa, KOTOpPoe MNoJib-
30BarTe/lb paHee yxe OTNPasu/ B TOPTOBYIO CUCTEMY.

5.21. Metop ChangeBFClientDefaultParametersNextSession - U3ameHeHue Ha
KNMEHTCKUX pasgenax napameTpos Mo YMOSTYAHUIO B KITUPUHT

Tun coobLeHns: 402

Tun OTBETHOro CO06LLEeHNs: 602

MpoLenypa Ncrnonb3yeTcs /151 U3MEHEeHUs NapameTpoB Mo YMOMYaHWIO /18 BCEX K/TMEHTCKUX pasaenos ogHol b®. Mpoueaypa focTynHa
norvHam ypoBHs P® v B®. lNpumeHeHne 3aaHHbIX napameTpoB NPOUCXOAUT B KNIMPUHIOBYHO CECCUIO.

Ta6n. 185. Bxogswue napameTpbl

Nma napameTtpa Tun 3HaueHue no |OnucaHue

yMO4aHUio
broker_code c4 Kog, 6pokepckoit davipmbl
code_bf c2 Kog B®.
num_clr_2delivery_client_default i4 -1 KonmyecTBO KAMPUHIOB A0 3KCnupauun Ans Hadana pacyera

cLeHapumeB aKCnMpaumm no KameHTam.

exp_weight_client_default cl7 Bec cueHapueB akcnvpauumn ans knveHTa B utorosom O.
no_fut_discount_client_default i4 -1 3anpeT Mcnonb30BaHUs CKUAKM No dobloyepcam Ans noprde-

Neii No KAMeHTCKUM pasgenam. 1-3anpet, O-HeT.

Ta6n. 186. Pe3ynbTat BbINO/IHEHUA

Nmsa napameTtpa Tvn 3HauyeHne no | Onucaxuvne
YMOYaHUIo

code i4 Kop Bo3Bpata

message c255 TekcT coobLLeHus

Kogfbl BO3BpaTa KOMaHgpl:
0 yCnex BbINOSIHEHUS onepauym

[Opyroe 3HaueHue oLnbKa

239



03.02.2026 PLAZA Il wnto3 Bepcus 9.3

MpumeyaHus:

 MycTaa cTpoka, 3agaHHas B nose Tuna cl7, AaeT BO3MOXHOCTb NpY MNOCbINIKE KOMaH/bl HE N3MEHsITb 3HaYeHne napameTpa, KoTopoe
No/sb30BaTe b PAHEE YXXe OTNPaBU/I B TOPTOBYH) CUCTEMY.

* 3HaueHve -1, 3alaHHOe B Mnose Tmna i4, AaeT BOSMOXXHOCTb NMPU NOCbIJIKE KOMaHbl HE USMEHATb 3Ha4YeHUe napamMmeTpa, KOTopoe Nnosb-
30Bartesib paHee y)Xe oTnpaBu1 B TOProByrd CUCTEMY.

5.22. Metopg ChangeBFClientBaseContractParametersNextSession - ameHe-
HUe napamMmeTpoB KnneHToB b® no BA

Tun coobuenuns: 1057
Tvn OTBETHOrO coobLLeHns: 1143

Mpoueaypa ucnonb3yeTcst ANs U3MeHeHus koadduumenTa MO no 6a30BOMY KOHTPaKTY [1s BCEX KNMEHTOB AaHHoi B®. Mpoueaypa fo-
CTyMHa NorvHaMm ypoBHsl P® 1 B®. MprUMeHeHVe 3aaHHbIX NapaMeTPoB NPOUCXOAUT B KIIMPUHTOBYHO CECCUIO.

Ta6n. 187. Bxoasauwme napameTpbl

Nmsa napameTtpa Tvn 3HauyeHne no | Onucaxuvne
yMoO4aHuio
broker_code c4 Kog, 6pokepckoit dovpmbl
bf_code c2 Kog B®, 3aaBaeMblii KTMEHTOM
base_contract_code c25 Kop, 6a30BOro KoHTpakTa
coeff_im c17 KoadpchuumeHT MO no 6a30BOMY KOHTPaKTY A/151 BCEX KITMEHTOB
AaHHol Bo

Ta6n. 188. Pe3ynbTat BbINO/IHEHUA

Nms napameTtpa Tvn 3HauyeHne no | Onucauvne
YMOTYaHUIO

code i4 Kog Bo3Bparta

message c255 TekcT coobLLeHus

Kogbl BO3BpaTa KOMaHAb!:

0 ycnex BbINOMIHEHNSA onepaLun

[pyroe 3HayeHne ombka

MpumeyaHus:

» lMone coeff_im MoXeT NpMHMMaTh 3Ha4yeHve oT 0 go 10,00000.

* Mpwn yctaHoBke koahdmumeHTa MO B paspese BP+BA, ecnn BA BxoanT B MKC, TO 3HaueHne KoadhumumeHTa NpUMEHSIETCA KO BCEM
6a30BbIM akTMBaMm, KoTopble BXxogsaT B MKC, npuuem ans faHHoli B® BbibupaeTcs Hanbosbliee 3HadeHne KO cpeagn BA, Bxoaswmx B

MKC. B aToM cnyyae komaHza BepHeT npegynpexaeHve: "BHumanune: BA Bxoaut B MKC. ByaeT npumeHATbCS Hanbonbliee 3HavyeHne
KO no BA, Bxogsuwumx B8 MKC, no gaHHoi B®."

5.23. Metog ChangeBFLimit - UsmeHeHue TOproBbiX NMMUTOB B®

Tun coobLueHuns: 428
Tun OTBETHOrO CO06LLEeHNs: 161
Mpouenypa No3BonsAeT MEHATbL TOProBble NMMMUTBLI N0 BP.

Ta6n. 189. Bxogswme napameTpbl

Nmsa napameTpa Tun 3HaueHune no | OnucaHue
yMonuaHuio
broker_code c4 Kog, 6pokepckoit davipmbl
mode i4 Pexunm paboTbl kKOMaHfb!
code c2 Kog B®
limit_money cl7 JIMMUT fleHeXHbIX cpeacTB
check_limit i4 dnar npoBepky Ha AOCTAaTOYHOCTb cpeacTs no 6@
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Ta6n. 190. Pe3ynbTaT BbINO/IHEHUA

Nmsa napameTtpa Tvn 3Ha4yeHune no | Onucaxuvne
yMoOn4yaHuio

code i4 Kof Bo3sBpata

message c255 TekcT coobuieHus

Kogpl BO3BpaTa koMaHzbl:

0 ycnex BbIMOMIHEHNS onepaLn
[pyroe 3HaueHve owmbka
Mpumeyanus:

* Pexum paboTbl koMaHabl (Mone mode):
12 YcTaHOBWTb JIMMUTBI paBHble 3HavyeHuo 1imit_money
13 WM3mMeHUTb NMMUTbI Ha 3HadYeHne 1imit_money

» B napametpe check_limit MOXHO yKa3aTb crefyoLlme 3Ha4eHns:
0 He BbINOMHATL NPOBEPKY

1 BbINONHATL NPOBEPKY

5.24. MeTtop, CODHeartbheat - Coo6uweHune-xaprtout ans cepsuca Cancel on
Disconnect

Tun coobuyeHuns: 10000
Coo6LeHne-xapTeUT MHDOPMUPYET CEPBUC MOHUTOPUHIA NOAK/MOYEHUS NONb30BAaTeseli 0 TOM, YTO AaHHbIA NOTUH aKTUBEH.

Ta6n. 191. Bxogsawme napameTpbl

Nmsa napameTtpa Tvn 3HayeHune no | Onucaxuvne
YMO/TYaHUIO
seq_number i4 0 Homep coobLueHus-xapTonTa (B TEKYLLE BEPCUN HE UCMOSb-
3yetcs)

[Monb3oBaresib, ICNO/b3YHOLLMI CEPBUC CHATUS 3asiBOK MPU OTK/TKOUYEHMM OT TOPTroBOI CUCTEMbI 06513aH NOCbI1aTb HA BXOAHO reiT TOproBoi
CMCTEMbI COOBLLEHUS-TPAH3aKLMM U XapTéuTbl He pexe ogHoro pasa B 10 cekyHA. B cnyyae HeakTMBHOCTMW, TO eCTb OTCYTCTBUSI OT
nosib3oBartesieli CoobLEHNIA MO6Oro TMNa B TedeHne 20 CekyHg, 3asiBKM 3TOro Nosib3oBatens 6yayT CHATbI.

MpumeyaHue:

Tpe6GoBaHWe nocblnaTb XapToMThl PACNPOCTPAHSIETCS TONBKO Ha Nosb3oBaTesneid, cnosnb3ytowmx ceparc Cancel on Disconnect

CepB1C MOHWUTOPWHIA He OTMPaBAsSeT OTBETHbIX COOGLLEHWI Ha xapTouTbl. MoaToMy B none dunaroB Npu BbI30BE OYHKLMW OTNPaBKK
coobLeHns TpebyeTcs ykasaTb HOMb (He oxuaaTh oTBeTa): cg_pub_post(pub, msgptr, 0);

Bbi3oB pyHkumn cg_pub_post ¢ dnarom CG_PUB_NEEDREPLY npu oTtnpaBke xapTbuTa npvBeAeT K MNOSYYEHUO OLUMOKM
FORTS_MSG100 ¢ kogom Bo3Bparta: "10001 - HensBecTHbIli TUN co06LLeHns".

5.25. MeTtop SetSmaPreTradeCheck - YcTaHOBKa npeaBaputesibHO NpOBepPKn
Ans 3aaBok SMA-normHa

Tun coobueHuns: 406
Tvin OTBETHOrO CO06LLEeHNs: 166
KomaHga ycTaHaBnvBaeT pexumM npeasapuTenibHON NpoBepky A1 3a9Bok SMA-formHa.

Ta6n. 192. Bxogsuue napameTpbl

Nma napameTtpa Tun 3HaueHune no | OnucaxHve
YMOMYaHUIO

broker_code c4 Kop, 6pokepckoit davpmbl

sma_asp c20 SMA-norvH
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Nms napameTtpa Tvn 3HauyeHne no | Onucauvne
YMOYaHUIO
check_number i1 Homep nposepku (1 - 7)
base_contract_code c25 Ko 6a30BOro aktnea
instrument_type i1 0 Tun gepusartusa:
e 0 - duioyepc
e 1-0nuuoH
» 2 - KaneHpapHbliii Cnpeg.
client_code_check c3 Ko knneHTa, yyacTByOLWMIA B NPOBEPKE (3aMOHAETCS TO/TbKO
07151 NPOBEpPOoK 6 1 7)
value c29 lMpoBepoyHoe 3HayeHne
Ta6n. 193. Pe3ynbraT BbINOMHEHUS
Mms napameTtpa Tvn 3HaueHune no | OnucaxHvne
YMOMYaHUIO
code i4 Kog Bo3sBpata
message c255 TekcT coobuieHus

Kogp! BO3BpaTa koMaHzbl:

0

[Opyroe 3HaueHne

MpumeyaHus:

ycnex BbINOSIHEHUA onepaunn

owmbka

« TMpoleaypa A0CTynHA TO/IbKO TOMY fIOTMHY LLIK03a, KOTOPOMY AAMUHUCTPATOP TOProB NpPeAocTaBus He06XoaMMble npasa.

* Mone client_code_check cnegyet 3anonHATL TONbKO 47151 MPOBEPOK 6 1 7. ANs ApyrnX NPOBEPOK OHO A0/HKHO OCTaBaTbCsi MYCTbIM.

* Pacwudposka HomepoBs nposepku Ans nons check_number:

Ta6n. 194. Homepa npoBepku

Homep npo-
BEpKU

MpoBepka

Monsa

1

OTKNOHEHNE LeHbl B NOPYYEHUM OT TEKY-
LI LieHBbI.

B value 3agaeTcs OTK/IOHEHVE LieHbl NOPYYEHUsA OT TeKyLlel LeHbl B Npo-
LeHTax. B none sma_asp ykasbiBaeTcsi Sma-/orvH, 415 KOTOporo o6asns-
ercsa nposepka. MNons instrument_type n/unu base_contract_code 3aaatot-
cA B cnyyae, ecnu TpebyeTcst yCTaHOBWUTb NPOBEPKY Ha OTK/IOHEHUE LieHbI
B MOPYYeHWUN OT TekyLLeli LieHbl Ha onpegeneHHbIi UHCTPYMEHT Un Ha Bce
WHCTPYMEHTbI BbIGPaHHOr0 6a30BOro akTuBa.

MakcvMasibHbIE 06BEM MOPYYEHWsi B KOH-
TpakTax.

B value 3agaeTca MakCcuMasibHbIi 06bEM MOPYyYeHUst B KOHTpakTax. B no-
e sma_asp ykasblBaeTcs Sma-/10rviH, 415 KOToporo AobaBnsieTcs nposep-
Ka. Monsa instrument_type n/nnu base_contract_code 3agatotcsa B cnydae,
ecnu TpebyeTcs ycTaHOBUTb NPOBEPKY HA MakCUMasbHbIi 06beM nopyye-
HYS B KOHTpaKTax Ha onpeAeeHHbI MIHCTPYMEHT UK Ha BCE MHCTPYMEHTbI
BblbpaHHOro 6a30BOro akTUBaA.

3anpeTuTb aApPeCHbI PEXMM.

B value 3agaetcsa 0 wnu 1. O - paspeLumnTb afpecHblii pexuM; 1 - 3anpetutb
afIpecHbIii pexmm.

MakcMMasibHbIi 0GbEM MOPYYEHNUS B py-
onsx.

B value 3agaetcsi MakcuMasbHbIli 06beM MopyyeHus B pybnax. B none
Sma_asp ykasblBaeTcsi Sma-/IorvH, 419 KOToporo f06aBnseTcs npoBepka.
Monsinstrument_type n/nnu base_contract_code 3agatotcs B cnyyae, ecnm
TpebyeTcs YCTaHOBWTL MPOBEPKY HA MaKCUMaUlbHbI 06BEM NOPYYEHUS B
py6nsax Ha onpeAeneHHbli MHCTPYMEHT UK Ha BCE UHCTPYMEHTbI BbIGPaH-
HOro 6a30BOro aKTuBa.

MakcumanbHas cymMa nopyyeHuii 3a Top-
TroBbliA AeHb (6PYTTO).

B value 3ajaetcA makcumasibHas CymMMa MopyyqyeHuil 3a TOproBblii AeHb
(6pyTTO). B Nnone sma_asp ykasblBaeTcs sma-/iorviH, Ans KoToporo foba-
BnsieTcs nposepka. MNons instrument_type n/wnu base_contract_code 3aga-
0TCA B cyyae, ecnu TpebyeTcs yCTaHOBWTb MPOBEPKY Ha MakCMMaslbHYHo
CYMMY NOpYyYeHuii 3a TOProBblli AeHb (BPYTTO) Ha OnNpeaAeneHHbI NHCTPY-
MEHT WK Ha BCe MHCTPYMEHTbI BbIGpaHHOro 6a30BOro akTvBa.

MakcmasibHass no3uuua B KOHTpaKTax
(long).

B value 3apaetcs MakcMMasibHOE KOMMYECTBO KOHTPaKTOB B MNO3uLuUu
long Ana yyactHuka TOproB € KNMEHTCKUM kodom client_code_check. lMo-
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Homep npo-|MpoBepka Mons

BepKun
nsa instrument_type n/wnn base_contract_code 3agatoTcs B criyyae, ecnv
TpebyeTcs YCTaHOBWUTL MPOBEPKY Ha MakCUMaslbHOe KOMMYECTBO KOH-
TpakToB B Mo3vuUun long ANs yyaCTHMKA TOProB C K/IMEHTCKAM KOZAOM
client_code_check Ha onpeaeneHHbIli UHCTPYMEHT WX Ha BCE UHCTPYMEH-
Tbl BbIGpPAHHOrO 6a30BOro akTuBa.

7 MakcumanbHass no3vuua B KOHTpakTax |B value 3ajaeTca mMakCcuMMasibHOe KONMYEeCTBO KOHTPAKTOB B NO3WLWK

short ana yvyacTHuka TOproB c kaveHTCkuM kogom client_code_check.
Monsa instrument_type wwnu base_contract_code 3agatotca B crydvae,
ecnm TpebyeTcst yCTaHOBUTL NPOBEPKY HA MaKCUMaslbHOE KOJTMUYECTBO KOH-
TPaKTOB B MO3ULuUM short gns yyacTHUKA TOProB C KAMEHTCKUM KOAOM
client_code_check Ha onpeaeneHHbIli UHCTPYMEHT WX Ha BCE UHCTPYMEH-

Tbl Bbl6paHHOr0 6a30BOro akTmBa.

5.26. Metop DelSmaPreTradeCheck - YaaneHue npeaBaputesnibHO NPOBEPKU

ans 3asBok SMA-normHa

Tun coobueHus: 407

Tvn OTBETHOrO Co06LLeHNs: 167

KomaHza oTMeHsieT pexum npeasapuTenbHON NpoBepky ANs 3asBok SMA-normHa.

Ta6n. 195. Bxoasauwme napameTtpbl

Nmsa napameTtpa Tvn 3HaueHune no | OnucaxHve
YMOTYaHUIO
broker_code c4 Kog, 6pokepckoit dovpmbl
check_id i8 Id npenBapvTENBLHON NPOBEPKN
Ta6n. 196. Pe3ynbraT BbINONMHEHUS
Nms napamertpa Tvn 3HauyeHne no | Onucaxuvne
YMO/TYaHUIO
code i4 Koga Bo3Bparta
message c255 TekcT coobLLeHus

Kogbl BO3BpaTa KOMaHgpl:
0 ycnex BbIMOHEHUSI KOMaHAbI
[ipyroe 3HaueHue oLnbKa

MpumeyaHue:

Mpoueaypa A0CTyMNHA TO/bKO TOMY /IOTVHY LUJTH03a, KOTOPOMY AAMUHUCTPATOP TOProB NPeaocTasu HE06XoAMMbIe Npasa.

5.27. Metop, UserKillSwitch - 3anpeT ToproBbix onepauuii Ana NormHa

Tun coobueHuns: 408
Tun OTBETHOrO CO06LLEeHNs: 168
KomaHga Bkto4aeT 3anpeT TOProBbIxX onepauui gns normHa.

Ta6n. 197. Bxogsawue napameTpbl

Nma napameTpa Tun 3HaueHune no |OnucaHne
YMO4aHuio
login c20 JlorvH yyacTHUKa TOpros, A4/19 KOTOPOro ycTaHaBNMBaeTCA 3a-
npeT Ha TOproBble onepawyu.
disable i1 HacTtpolikv 3anpeTa ToprosbIx onepauuii s noruHa:

« 0 - TOproeble onepawum paspeLleHs! 415 1ormHa

* 1 - TOprosble onepauun 3anpeLleHbl Ansa 1orvHa.
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Nms napameTtpa Tvn 3HauyeHne no | Onucauvne
YMOYaHUIO
cancel_orders i1 0 HacTpoiikn CHATWA 3asBOK Npu 3anpeTe TOProBbIX onepauu
ANsa norvHa:
e 0-appo TC He CHMMaET 3asBKU
e 1-qaapo TC cHAMAaET 3a8BKU.
Ta6n. 198. Pe3ynbTat BbINO/IHEHUA
Nms napameTtpa Tvn 3HauyeHne no | Onucaxuvne
YMOTYaHUIO
code i4 Kog Bo3Bparta
message c255 TekcT coobLLeHus
num_orders i4 KonnyecTtso yaasieHHbIX 3a8B0K
Kogpl Bo3Bparta KomaHzbl:
0 ycnex BbINOSIHEHNS KOMaHAbl

Mpoueaypa AoCTyrnHa TO/IbKO TOMY JIOTVHY LUJIH03a, KOTOPOMY ALMUHUCTPATOP TOPTOB NPefocTaBiil HE06XoAMMbIe NpaBa.

BobicTaBneHue dnara "cHumarb 3assku” (cancel_orders = 1) BO3MOXHO TOMbKO Npu ycrioBuK, korga rnone disable =1.

Tun coobuenuns: 453

Tun OTBETHOrO CO06LLeHNs: 183

5.28. MeTtop SetBrokerFeeParamNextSession - YcTaHOBKa napameTpoB Ans
pacueTa 6pOKepPCKOil KOMUCCUU

KomaHga npegHasHayeHa ans fobasneHus, 3MeHeHVs 1 yaasieHs napameTpoB, KOTOpble NCMO/b3YHTCA NpY pacyeTe 6pOoKepCKoii Ko-
MUCCKM MO CAENKaM KIMEHTOB. MNapameTpbl MOXHO 3aJaTb Kak 4718 OTAE/bHOrO K/IMeHTa, Tak 1 Ans Bcein bpokepckoi dupmbl. MNapame-
Tpbl, 3aZaHHble 419 BP, ncnonb3yroTcsa Npy pacyeTe 415 BCEX ee KNMeHToB. KomaHga A0CTynHa TOMbKO /10rMHY YPoBHA P® 1 B®, koTopo-
My AAMWHMCTPATOpP TOProB NpeAocTaBu/l Heo6xoayMble Npasa. 3afaHHble KOMaHAolM napameTpbl MPUMEHSIOTCS B CNIeAYHOLLY0 TOProByto

ceccuio.

Ta6n. 199. Bxogswue napameTpbl

Nma napameTtpa Tun 3HauyeHue no |OnucaHune
yMO4aHuio
broker_code c4 Koga 6pokepckoit oupmbl
mode i4 Pexunm paboTbl kKOMaHb!
client_code c3 Kof knneHTa
lower_fee c27 MUHMMa/IBHO BO3MOXHass CyMMa OGpOKepCcKoin Komuceun 3a
OfIMH KOHTpaKT
upper_fee c27 MakcumasibHO BO3MOXHasi CymMMa GpOKepCKoi kommuccum 3a
OfIMH KOHTPaKT
multiplier c27 MynsTURAKaTop K CyMMe BUPXEBOTr0 U KITMPUHIOBOro cbopa
additive c27 MocTosiHHaA fobaBka 3a 0AMH KOHTPaKT
Ta6n. 200. Pe3ynbTat BbINOJIHEHUA
Nms napamertpa Tvn 3HauyeHne no | Onucaxuve
YMO4aHUIo
code i4 Koga Bo3Bparta
message c255 TekcT coobLLeHus
Kogbl BO3BpaTa KoMaHfb!:
0 ycnex BbINOMIHEHNA onepaLun
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[Opyroe 3HauyeHve owmbKa
MpumeyaHus:
* Pexum paboTbl komaHab! (Mone mode):
1 [do6asutb \ NU3meHUTb
2  YpanuTb

* TMpv 3agaHuM NapamMmeTpoB A4/1 KNIMeHTa cnefyeT B KOMaHze ykasbiBaTb ero kog (none client_code). Mpu 3agaHuy napameTpoB Ans Beel
B® none client_code cnefyet ocTaBnsATb NyCTbIM.

» MapameTp lower_fee moxHO 3agaBatb B gnanasoHe 0.00 - 100.00.
» MapameTp upper_fee moxHo 3agasatb B AnanasoHe 0.00 - 10000.00.
* MapameTp multiplier MoxHO 3aaaBatb B AnanasoHe 0.00 - 100.00.
» MapawmeTp additive MoxHO 3agaBatb B gnanasoHe 0.00 - 1000.00.

» MNpn pobasneHun (M3meHeHun) napameTpoB (Mode=1 B KOMaHAe) AN KIMeHTa B Tabnuue broker_fee params po6asnsietcs HoBas
3anumch ¢ sess_id=-1. MprumeHeHne napaMeTpoB NPOUCXOANT B C/IEAYHOLLY0 TOProBYH CECCUIO.

» [Npwu yganeHun napameTpoB (mode=2 B kKOMaHze):

o Ecnuy kmeHTa ecTb TONbKO f06aBneHHbIe cerogHs napameTpsbl (3anunck B Tabnuue broker_fee_params c sess_id=-1), To OH¥ npocTo
yAanaTca u3 Tabnuubl.

o Ecnn y KNneHTa ecTb TOMbKO Tekylme (NpUMeHsieMble ceilvac) napameTpsl, TO OHM B Tabnuue broker_fee_params nomevarotcsa gns
yAaneHns, gns 3toro B Tabnuuy Ao6aBnsieTcs HoBasi 3anvcb C TEKyLMMU napameTpaMu, Y KOTopol sess_id=-2. Camo yganeHve
NPOVCXOAMT NPU CMEeHe TOProBOii Ceccum.

o Ecnun y KnneHTa ecTb 1 TeKyLLme 1 fo6aBNeHHbIE CErofHA napameTpbl, TO BHOBb fo6aB/ieHHbIe napameTpbl (3anuck ¢ sess_id=-1) n3
Tabnuubl broker_fee_params ypansioorcs, a Tekyliye napaMmeTpbl noMeyaTcs Ans yaaneHnsa (Hoeas 3anuck ¢ sess_id=-2) n yayt
yAaneHbl NPU CMeHe TOProBoli ceccun.

5.29. Metop DelOrdersByBFLimit - 3anpoc k HKL| Ha npoBepKy A0OCTaTO4YHO-
CTu ob6ecneyeHusi no bd

Tun coobueHus: 419
Tvn OTBETHOrO CO06LLEeHNs: 172

KomaHga npegHasHayeHa [/1s CHATUSI 3asiBOK YYaCTHWKOM KMPWHIA B LEMAX YCTPaHEeHUs HeobecrneyeHHOCTM no3vumii. B pesynbrate
[aHHOro 3anpoca B c/lyyae oTpuuarenibHoro CBo6oaHoro numuTa no b (FreeMoney < 0) CHMMaOTCS BCe aKTUBHbIE 3asiBKM K/IMEHTOB
[aHHOW BO.

Ta6n. 201. Bxogsawume napameTpbl

Nms napameTpa Tun 3HaueHue no |OnucaHuve
yMO4aHuio

broker_code c4 Koga 6pokepckoit oupmbl

Ta6n. 202. Pe3ynbraT BbINOMHEHUS

Nmsa napameTtpa Tvn 3HayeHune no | Onucaxuvne
YMO/THaHUIO
code i4 Kop Bo3sBpata
message c255 TekcT coobLieHus
num_orders i4 KonnuectBo CHATLIX 3a5BOK

Koapbl Bo3Bparta KomaHfbl:

0 ycnex BbIMOMHEHNS KOMaH/b!
Apyroe 3HayeHue oLmbka
MpumeyaHue:

KomMaHga focTynHa To/1bKO SIorMHam ypoBHSA PO 1 b®.

KomaH,qa npegHasHayeHa T0/1bKO AN YY4aCTHUKOB KTIMPUHra, He ABNAKLWNXCA 0AHOBPEMEHHO N YyHaCTHMKOM TOProB.
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5.30. Metog ChangePassword - IameHeHue naposs nonb3oBaTesia B TOPro-

BOW cucteme

Tun coobuueHns: 421

Tun OTBETHOrO Co06LLEeHNs: 169

KomaHaa npegHasHaueHa [/1s1 U3MEHeHsi Napo/isi No/b30BaTe/isi B TOProBoii cucteme. /15 NOChUIKM KOMaHbl HEOGX0AMMO UCMO/b30BaTh
creumanbHbIi npoTokon p2mgpwd, KoTopbIi NpegocTasnsietcs B AP CGate.

Ta6n. 203. Bxoasawume napameTpbl

MNms napameTtpa Tvn 3HauyeHne no | Onucaxuvne
YMOTYaHUIO
old_pwd c65 TekyLmit naponb nonb3oBarens
new_pwd c65 HoBbIli naponb nonb3oBatens
Ta6n. 204. Pe3ynbraT BbINONMHEHUS
Nmsa napameTtpa Tvn 3HayeHune no | OnucaxHvne
yMon4yaHuio
code i4 Kof Bo3sBpata
message c255 TekcT coobLieHus

Koppbl Bo3Bparta KomaHfbl:

0
[ipyroe 3HaueHue

MpumeyaHue:

owmnbka

ycnex BbINO/IHEHUA KOMaHAbI

|_|pl/l BO3HWKHOBEHWM OLLNOKN naposb Nosb3oBaTtesid B CUCTEME HE MEHAETCA.

Tunbl gaHHbIX nnatdopmbl PLAZA I

PLAZA I C++ ODBC KommeHTapuii
ul UINT8 SMALLINT Llenoe uncno pasmepom 1 6aiiT.
u2 UINT16 INTEGER Llenoe uncno pasmepom 2 6aiita.
ud UINT32 NUMERIC,10 Llenoe uncno pasmepom 4 Gaiita.
u8 UINT64 NUMERIC,20 Llenoe uncno pasmepom 8 Gaiit.
i1 INT8 SMALLINT Llenoe uncno co 3Hakom pasmepom 1 6aiiT.
i2 INT16 SMALLINT Llenoe uncno co 3Hakom pasmepom 2 6aiiTa.
i4 INT32 INTEGER Llenoe uncno co 3Hakom pasmepom 4 Gaiita.
i8 INT64 BIGINT Llenoe uncno co 3Hakom pasmepom 8 GaiiT.
a CHAR VARCHAR,1 CTpoka CMMBO/IOB pa3Mepom 1 6aiT.
cN CHAR[N+1] VARCHAR,N CTpoka CMMBO/0B, OKaHYMBAIOLLASCA HY/IEBLIM CUMBOJIOM.
dN.M sN.M P2BCDII NUMERIC,N,M [ecATnYHOEe Yncno B fBONYHOI KOAMPOBKE C OMKCMPOBAHHO TOY-
KoM, roe
¢ N — obLee KoIM4ecTBO LGP B YUCNE;
¢ M — KonunyecTBo uudp B APOGHOI YacTw.
t P2TIME TIMESTAMP [Jata n Bpems.
f DOUBLE REAL Yuncno ¢ nnasatoLLeit ToUKol ABOMHO TOUHOCTM pa3Mepom 8 GaiiT.
bN VARBINARY,N Bnok gaHHbIX.
zN VARBINARY,N Bnok gaHHbIX, rae nepsble YeTbipe 6aiiTa 3a4arT A/MHy 6ydepa.
MpumeyaHue:

[nsi KOAUPOBKM CUMBOJIbHBIX CTPOK Ucnosnb3yetca Winl1251.
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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 3anBka Book-or-Cancel He MOXeT ObITb BbiCTaB/ieHa/nepecTas/ieHa, T.K. OHa NPUBOAUT K HEMea/IEHHOMY UCMOJIHe-
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.

140 3anpeLleHo yBesimyeHve no3mumnmn no Bcem NHCTPYMeHTaM JaHHoro BA.

310 3anpeTt AgmuHucTpaTtopa KnupuHrosoro LieHTpa Ha nocTaHOBKY Nt06bIX 3a8BOK.

311 3anpeTt AgMmuHucTpaTopa KnupuHrosoro LieHTpa Ha OTKpbITUE MO3ULWIA.

312 3anpet AgmunHucTpaTtopa KnvpuHrosoro LieHTpa Ha oTKpbIT1e No3uumii Ha Mpogaxy.

314 3anpet Tpeligepa Ha NOCTaHOBKY J/100bIX 3as1BOK MO K/IMEHTCKOMY CHETY.

315 3anpeT Tpeiigepa Ha OTKpbITUE NO3ULUM NO KTMEHTCKOMY CHETY.

316 3anpeT Tpeiigepa Ha OTKpbITVE NO3uULMK Ha Mpoaaxy No KIMEHTCKOMY CYUETY.

317 MpeBbIWeH NIMMUT 3as9BOK Ha MOKYMKY/Mpoaaxy.

318 3anpet AgMmuHucTpatopa KnvpuxroBoro LleHTpa Ha BbiCTaB/ieHre /IH06bIX 3asiBOK MO K/IMEHTCKOMY CHETY: A/18 K-
EHTCKOro perncrtpa Het [leno cyeta, paspeLlléHHoro Ans MNMoctaskn NO UHCTPYMEHTaM [IeHeXHOro pbiHKa.

320 MpeBbILleH JONYCTUMbIA Npeaen Yncna akTUBHbIX 3asBOK C K/IMEHTCKOTO PerncTpa no MHCTPYMEHTY.

331 Hexsatka cpencts no PacuétHomy Kogy.

332 HexsaTka cpeAcTB Mo iMMuTam K/veHTa.

333 HexBaTka cpeAcTB No 6pokepckoi onpme.

335 MpeBbILLEH MMUT K/IMEHTA HA NOKYNKy Bymar.
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336 MpeBblleH NMMUT 6pokepa Ha MOoKynKy dymar.

337 MpeBbIlWEeH MMUT KNNEHTa Ha npogaxy bymar.

338 MpeBbIleH NMMUT Bpokepa Ha Npoaaxy bymar.

339 Npoét nepecuyét ro.

680 HexsaTka cpeACcTB Mo iMMUTaM K/veHTa.

681 HexBaTka cpeficTB N0 pacyéTHo dpme.

682 HexsaTka cpeacTs A/18 yBeMYEHUs No3nummn

3000 VI3MeHeHne 1 CHATUE KOTUPOBKM 3anpeLLeHo 13-3a NPEBbILEHNA YacTOTbl U3MEHEHNS 3aABOK.

3001 Onepauus 3anpeLleHa.

3002 B KOTMpOBKe LieHa NPOAaXM AO/MKHA ObITb 60/bLUE LeHbl NOKYMKN.

4000 Owmbka BO BXOAHbIX MapameTpax.

4001 Y nonb3oBartensa HeT npas Ha BbINOJIHEHME onepauun.

4002 HEeBO3MOXHO N3MEHWTL AEHEXHbIA TUMUT MO KIMEHTY. HeT TekyLux ceccuit.

4004 HeBO3MOXHO U3MEHUTb AEHEXHBIA IMMUT MO KMEHTY. Kofa HeT B TabnuLe K/IMEHTOB.

4005 Hexsatka cpeAcTs Npy N3MEHEHUN KNIMEHTCKOTO IMMUTA.

4006 OwnbKa BO BXOAHbIX NapameTpax: ykasaHHbI "Pexum paboThl" He nogaepXmBaeTcs.

4007 Owwnbka BO BXOAHbIX NapameTpax: napametp "[AeHexHblli 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 3HayeHne napameTpa "®nar NpoBepKnN Ha HeyXo4 B MUHYC".

4011 OwnbKa BO BXOAHbLIX MapaMeTpax: HelonycTMoe 3HayeHne napametpa "Mpr3Hak aBTOMaTU4HecKoli Koppekumumn u-
MUTa Ha BEIMYUHY 0X0Aa NPV 3aKauke nocne KAmpuHra'.

4012 HeBO3MOXHO YCTaHOBUTb JEHEXHbI TMMUT MO KNNeHTY. OLIMGKa Npy BbINOSTHEHUW OnepaLuu.

4013 HeBO3MOXHO YCTaHOBUTb [EHEXHbIA TMMUT MO KAMeHTY. OLwn6ka 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 aKTUBOB.

4017 Owmbka BO BXOAHbLIX MapameTpax: HegonycTumoe 3HadeHne napameTpa “[eHexHbln numnT".

4018 AOMUHUCTPATOP MPOU3BOAUT N3MEHEHNE NapameTpoB pacyérta 0.

4021 He xBaTaeT cBOGOAHbIX 3a/10T0BbIX CPEACTB Y Bpokepckoit dupMbl, 4TOObI YCTaHOBUTL TPeGyeMoe KoimyecTBo Pac-
YETHOI Pupwme.

4022 He xBaTaeT cBOGOAHbIX AEHEXHbIX CPEACTB Yy Bpokepckoii ®MpMbl, YTOGbI yCTaHOBUTL Tpebyemoe konmuecTBo Pac-
YETHOW Pupme.

4023 HeBO3MOXHO U3MEHUTb AEHEXHBIA MUMUT No B®. HeT TekyLmx ceccuid.

4024 HeBO3MOXHO M3MEHUTL AEHEXHbIA MMUT no b®. [laHHan B He 3aperncTpupoBaHa B Toprax.

4025 He xBaTaeT cBOOG0OAHbIX 3a/10T0BbIX CPeACTB Y PacuéTHoli ®mpMbl, YTO6bI YyCTaHOBUTL Tpebyemoe KomyecTso Bpo-
Kepckoii dupme.

4026 He xBataeT canbo fieHeXHbIX cpeacTs y O60co61eHHOro pasgena, 4tobbl ycTaHOBUTL Tpebyemoe konmyectso Pac-
YETHOW Pupme.

4027 He xBaTaeT casib0 3a/10roBbIx cpeacTs y O60c06/1eHHOO pasgena, YTobbl ycTaHoBUTL Tpebyemoe konnyecTso Pac-
YETHOW Pupme.

4028 He xBaTaeT cBOOGOAHbIX AEHEXHbIX CPeACTB Yy PacuéTHoi ®unpMbl, 4TOGbI YCTAHOBUTL TpebyeMoe KonnyecTso bpo-
Kepckoii dupwme.

4030 HeBO3MOXHO M3MEHNTL NapameTpbl N0 bpokepy. HeT TekyLux ceccui.

4031 HeB03MOXHO M3MeHUTL NapameTpbl No Bpokepy. Koga HeT B Tabnuue KINeHTOB.

4032 HeB03MOXHO M3MeHUTL NapamMeTpbl No Bpokepy. Koga BA HeT B Tabnuue 6a30BbiX aKTVBOB.

4033 HeBO3MOXHO M3MEHMTL NapameTpbl Mo Bpokepy. HeT npaB Ha paboTy ¢ 3TMM 6a30BbIM aKTMBOM.

4034 KnupuHroBblili nepeBog, 3as10roBbix cpefcTs ¢ O60c06/1eHHOI0 pasaena 3anpeLéx.

4035 MepeBos 3a/10roBbIX CPEACTB YACTUYHOIO 06ecneyeHuns 3anpeLéH.

4040 HeBO3MOXHO M3MEHUTL IMMUT No B B pexxviMe ynpaBneHns puckom. HeTt TekyLmnx ceccuid.
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4041 HeBO3MOXHO M3MEHUTL NMMUT No B B pexvmMe ynpasneHns puckom. [laHHaa 6® He 3apernctpypoBaHa B Toprax.

4042 HeBO3MOXHO M3MEHUTL NMMUT No BP B pexxvme ynpasnieHns puckoM. Koga b® HeT B Tabnuue KINeHTOB.

4043 HeBO3MOXHO N3MEHWUTb IMMUT Mo B® B pexume ynpasneHns puckom. Owmnbka npy BbIMOIHEHUM onepaLmi.

4044 HeBO3MOXXHO M3MEHUTE NMMUT Mo B B pexxrme ynpasieHns puckom. OmbKa npy BbINOSIHEHUN onepaumn.

4045 HeBo3MOXHO yaanute nuMuT no B® B pexxume ynpasneHuns puckom. Owmnbka npu BbINOMHEHUM Onepalmn.

4046 HepocTaTouyHO NpaB Ha yaasieHue 3anpeta [naBHOro Tpeiigepa Ha TOpru B peXxume yrnpas/ieHUst pPUCKOM.

4050 MopyyeHne Ha akcnnpauuio He o6paboTaHo. 3anpeT MasBHOro Tpelifepa Ha nogady NopyvyeHnin Ha SKcnmpaLmio.

4051 Mopy4yeHre Ha akcnmpaumto He ob6paboTaHo. 3anpeT 6pokepa Ha nogady NopyYeHUn Ha SKCIMpaLmio.

4052 MopyyeHne Ha akcnupauuio He obpaboTaHo. B cylecTByloWEM NOPyYeHUN C NPUCIaHHbIM HOMEPOM Apyrue: "Kog,
KAvMeHTa" u/vnm "MHCTpyMeHT".

4055 MopyyeHre Ha aKcnupauuo He o6paboTaHo. He HallieHo nopyyeHre No HoMepy ANs yaaneHns/M3aMeHeHus.

4060 MopyyeHne Ha akcnupauuio He o6paboTaHo. HeT npas Ha BbINO/IHEHKE Oonepauun.

4061 MopyyeHre Ha akcnmpaumto He obpaboTaHo. Bpemsi BBoga nopyyeHnii OKOHYMIOCh.

4062 Mopy4yeHre Ha akcnmpaumio He o6paboTaHo. HeT Takoro K/IMEHTCKOro cyeTa.

4063 MopyyeHre Ha akcnupauuo He 06paboTaHo. He HallieHo nopyyeHve Ans yaaneHus.

4064 MopyyeHne Ha akcnupauuio He o6paboTaHo. HeT npas Ha BbINOMIHEHKE Onepauun.

4065 MopyyeHre Ha akcnmpaumto He o6paboTaHo. He HalAeH ONUUOHHBIA MHCTPYMEHT.

4066 MopyyeHre Ha akcnupaumo He 06paboTaHo. OTKa3s OT aBTO3KCNMpPaLM BO3MOXEH TOSIbKO B A€Hb UCTEYEHUS Onuu-
oHa.

4067 MopyyeHne Ha aKkcnupauuio He obpaboTaHo. 3anpeLleHo nogasaTb NOPyYeHWst Ha UCNOIHEHVE/0TKa3 OT UCNOHEHNSA
no pac4yéTHbIM eBPONENCKMM OMLVIoHaM.

4069 MopyyeHne Ha akcnupauuio He o6paboTaHo. Owmnbka NPV BbINO/IHEHUW ONepaluu.

4070 [Mopy4yeHre Ha akcnmpaumto He 06paboTaHo. Ha K/IMEHTCKOM cUeTe HET TaKoro KosimyecTsa No3nLmii.

4090 HeT TekyLumX ceccuii.

4091 Kofa HeT B Tabnuue K/IMeHTOB.

4092 Kopaa BA HeT B Tabnuue 6a30BbIX aKTUBOB.

4093 He HalifeH yka3aHHbI (ObHOYEPCHbIA UHCTPYMEHT.

4094 YKasaHHbIi hbloYePCHBI MHCTPYMEHT HE COOTBETCTBYET yKazaHHOMY BA.

4095 He M.6. yka3aH KOHKPETHBIN hbtouepc, korga BA ykasaH - [ns Bcex.

4096 He HalifjeHo orpaHuyeHust ans yaaneHus.

4097 OrpaHuyeHve MaBHOro Tpeligepa Hemb3sa yaanutb Tpeingepy bpokepckoli dnpMbl.

4098 VIHCTpYMEHT OTCYTCTBYET B TEKYLLEW ceccum.

4099 O6a MHCTPYMEeHTa [0/MKHbI 6bITb A1 04HOro 6a30BOr0 akTUBA.

4100 [ns 3aaBkv No CBsI3Ke JO/MKHO BbINOMHATLCA TPEOOBaHKE K MIHCTPYMEHTaM: AaTa UCMO/THEHUSA MPSAMOTo MHCTPYMeHTa
MeHbLUe AaTbl NCNO/THEHNSI 06PATHOTO MHCTPYMEHTA.

4101 3anpeLueHbl CBA3KN Mexay UHCTPYMEHTaMM C pa3HbIMU SIOTaMU.

4102 HeT nosuuwii Ans nepeHoca.

4103 HenonHoe ceegeHve FOK 3aaBku.

4104 3asBka no AHoHMMHOMY PEIMO gomkHa 6bITk TOMLKO € ykasaHuem Tuna "PEMNO".

4105 3anpelleHa 3asBka ¢ ykasaHvuem Tvna "PEMNO" no gaHHoli CBsizke.

4106 CBA3KN paspeLleHbl TONbKO A1 [leHeXHOro pbiHka.

4107 DTl NpoLeypoit HeNb3si CTaBUTb 3asiBKM MO MHCTPYMEHTY-CBA3Ke.

4108 HeT npas Ha Toprosto No TO MHCTPYMEHTaM B PeXUME YNpaB/eHNs PUCKOM.

4109 CraBka (nnun CBon-LeHa) He KpaTHa MUHMMasIbHOMY Luary.

4110 LleHa nepBoii YacTu caenkn He coBnagaeT C LieHOM NocTaBku.

4111 MpesbiweH npenen Ctasku (MM CBON-LEHbI).

4112 YkazaHHbIli (Obo4epCHbIA MHCTPYMEHT - CBA3Ka, No Hemy OrpaHUyYeHnst He CTaBATCS.

4115 HeB0O3MOXXHO NepeBecTn AeHexXHble cpefcTBa ¢ B® Ha B®. HeT TekyLmx ceccuii.

4116 HeB03MOXHO nepesecTn AeHexHble cpeactsa ¢ b® Ha B®. BP-00HOP He 3aperncTpuposaHa B Toprax.
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4117 HeB03MOXHO nepeBecTu AeHexHble cpeactsa ¢ bB® Ha B®. b®-nonyyaress He 3aperncTpmposaHa B Toprax.

4118 He xBaTaeT cBOGOAHbIX AEHEXHbIX CPeACTB y Bpokepckoit drpmbl.

4119 He xBaTaeT cBOGOAHbIX 3a/10r0BbIX CPeACTB YacTUYHOro obecneyeHns y bBpokepckoii ®rpmbl.

4122 He xBaTaeT CBOGOAHbIX AEHEXHbIX CPEeACTB y PacuéTHoi dvpmbl.

4123 He xBaTaeT B HaMumy 3a/10r0BbIX CPEACTB YaCTUYHOTO obecnedeHuns y Bpokepckoit drpmbl.

4124 He HaiigeH koa ykasaHHol Bpokepckoii drpmbl.

4125 MonbITKa nepesofa Mexay pasgenamm pasnnyHbix PacuéTHbiX dupm.

4126 MepeBog 3anpewéH. OwmnbKa NorMkn nepeBoios.

4127 He xBaTaeT cBOGOAHbIX AEHEXHbIX CpefcTs Ha PacuétHom Koge.

4128 He xBaTaeT cBOGOAHbIX AEHEXHBIX CPeACTB y Bpokepckoit drpmbl.

4129 He xBaTaeT canbfo AeHexHbIX cpefcTB y O60c06/1eHHOro pasgena.

4130 He xBaTaeT CBOGOAHbIX AEHEXHbIX CPEeACTB y PacuéTHoin dvpmsl.

4131 He HalifieH kop, ykasaHHo Bpokepckoii dPupMmbl.

4132 BbiBog, 3anpeLéH. Owmnbka N0rmkm 0T3bIBOB CPEACTB.

4133 HeT nopyyeHwuit Ans OTMEHbI.

4134 He xBaTaeT B HAMUnn LEHEXHbIX CPeACTB Y Bpokepckoin dupmbi.

4135 He xBaTaeT B HaMUMK AEeHEXHbIX CPeAcTB y PacyéTHoli PUpMbl.

4136 MepeBos 3a10r0BbIX CPEACTB NOMHOI0 0b6ecneyeHns 3anpeLyéH.

4137 He xBaTaeT B HaNM4MKn 3a/10rOBbIX CPEACTB MOSTHOro obecneyeHns y bpokepckoi ®rpmbl.

4138 Ha PacuétHom Koge HefoCcTaTOuHO AeHeXHbIX CPeAcTB, OCTYNHbIX 415 BbiBOAA.

4139 He xBaTaeT cBO6GOAHbIX 3a/10r0BbIX CPEACTB YaCTMYHOro obecneveHus Ha PacuétHom Koge.

4140 HeT nosuuuii Ana nepeHoca no BbIGPaHHOMY MHCTPYMEHTY.

4141 He xBaTaeT OTKpbITbIX NO3ULUIA A5 NepeHoca.

4142 MonbiTKa NepeHoca NO3nLUIA C KITMEHTCKOTO CYETA Ha UyXOW CUET (C agpyrum MIHH).

4143 Henb3s nepeHocuTb No3unummn mexay b®, npuHagnexatimm pasHoim PO.

4144 Henb3s nepeHocnTb NO3ULIMK Ha HyneBoli pasaen bo.

4145 3anpeT AgMUHUCTpaTopa TOProB Ha NEPEHOC NO3ULMIA N0 yKa3aHHOW BO.

4146 3anpet Ha nepeHoc No3uLMKn No yKkazaHHOMY UHCTPYMEHTY.

4147 He HalifieH yKa3aHHbI ONLMOHHbIA MHCTPYMEHT.

4148 He xBaTaeT B HaMumnM 3a/10roBbIX CPEACTB MOSIHOTO obecneyeHust Ha PacyéTtHom Kope.

4149 He xBataer B HaNn4mm feHexHbIX cpeacts Ha PacuéTHom Koge.

4150 YKazaHHbIA (PbHUYEPCHbIA MHCTPYMEHT He SIBASIETCA MHCTPYMEHTOM Ga/laHCUPOBKU puckKa.

4151 He HailifieH cooTBeTCTBYOWMI Kog ®upMbl HA BantoTHOM pblHKe.

4152 He HaligeH cooTBeTcTBYHOLWMI PacueTHblil Kog Ha BaslloTHOM pbIHKe.

4153 He HalifieH cCOOTBETCTBYHOLNIA MHCTPYMEHT Ha BasltoTHOM pbIHKe.

4154 Heobxogumble napameTpbl 418 Nogayun TpaH3akumMm Ha BaslloTHOM pbiHKE He 3aperncTpupoBaHbl B CUCTEME.

4155 HeobxoauMblii NorvH AMUHKUCTpaTopa 415 NOAAYM TpaH3akumy 6anaHCcUpoBKY pucka He 3aperucTpyupoBaH B CU-
cTeme.

4160 MepeBoA cpeacTs mexay pasHbiMu PK BO3MOXEH TONLKO NyTEM nofayun nopyyeHns Ha nepesog, cpeacts B HKLL.

4161 BbiBOZ, 3anpeLyeH. PacueTHbIii Kog BXOAUT B e4WHbIV Ny/.

4162 Onepauust HeBO3MOXHa. I3MeHeHre IMMUTOB paspeLleHo Mexay B® Ha ogHOM PacyéTHoM Koae.

4163 Onepauus HeBO3MOXHa Anst B® ¢ BUpPTYanbHbIM NMMUTOM. [Nsi NnepeBoja AeHEeXHbIX CPefCTB NoaaiTe nopyyeHne
B HKLL.

4164 VI3meHeHne napamMeTpoB Mo KNNEHTCKUM pasfenam 3anpeLleHo.

4165 Onepauus fOCTynHa f10rMHamM ypoBHs P®.

4166 HekoppeKkTHas koMbyHaLWsa 3Ha4YeHnn onaros.

4167 He HalifeH PacuéTHblii Kog,.

4169 Onepauus focTynHa iormHam yposHsa P® nniv b&.

4170 MonbITKa [OoCTyna K CHETY Yyxoii Bd.
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4171 [MonbITKa AOCTYyNa K CYETY YYXOro KNneHTa.

4172 Y yyacTHVKa KNnpuHra HeT npas Ha BbINOSIHEHME KOMaH/bI.

4173 Y yyacTHVKa TOProB HET Npas Ha BbINO/IHEHNE KOMaHAbI.

4174 3asBKa C 4aToil OKOHYaHUs1 CpoKa AencTensa no KanieHgapHoMy cnpefy CHsTa CMCTEMOIA.

4175 Y yyacTHuKa KNnpuHra yctaHoBeHa onuns yunTbiBaTb CpefcTBa TO/IbKO Ha PacyéTHoM Koge.

4180 Own6ka BO BXOAHbIX NapameTpax: nosie KOMMeHTapuii CoAePXUT HeAOoMNYCTUMbIE CUMBO/bI.

4181 BHumanwue: 31oT BA BxoanT B MKC. Byaet npumeHsTbecs Havbornbluee 3HaveHne KO no BA, Bxogsawmx B MKC, no
OaHHol BO.

4200 MopyyeHne He nogTBepxaeHo. He nogkntodeH MASTER fl0OrMH yyacTHUKa TOPros.

4201 MopyyeHne He NOATBEPXKAEHO. MPEeBbILLEHO OTK/IOHEHME LieHbl B MOPYYEHUN OT TeKYLLE LeHbI.

4202 MopyyeHne He noaTBepXaeHO. MpeBbIleH MaKCUMaslbHbIi 06beM NOPYYEHUST B KOHTPaKTax.

4203 MopyueHre He NoaTBEPXAEHO. 3anpeLleH agpecHbIii PeXyM.

4204 MopyuyeHne He noaTBepPXKAEHO. MpeBbIlEeH MaKCMaUTbHbIV 06beM NOpyYeHUst B pyo/siX.

4205 MopyyeHne He NoATBEPXAEHO. MpeBbILLeHa MakcMMasibHas paspeLleHHas pybnesas cymMmma nopyyeHuii 3a TOpro.bIit
[eHb.

4206 MopyyeHne He NoATBEPXAEHO. MNpeBbilleHa MakcuMasibHasa paspeLleHHas Mo3nuysa B KOHTPaKTax Ha NoKymnky.

4207 MopyyeHne He noaTBepPXAEHO. MNpeBbilleHa MakCuMasibHasa paspeLleHHas no3uuysa B KOHTpakTax Ha npogaxy.

4208 MopyyeHne He noaTBepXaeHo. 1A ykazaHHOro SMA norvHa npeBbIWeHO KOIMYEeCTBO O4HOBPEMEHHO YCTaHOB/EH-
HbIX OrpaHUYeHNii Ha pasmep No3uULUK MO Pas/INYHLIM K/IMPUHTOBLIM pasgenam.

4220 [ns nonb3oBaTensa ycTaHOB/EH 3anpeT Ha COBEPLUEHNE TOPTOBbIX Ornepauuii.

4221 Onepauus 3anpeLleHa Npy coBnafeHnn y4acTHVKa KNMpUHra n yyacTHUKa TOProB B O4HOM NnLe.

4222 Y yyacTHUKa KMPUHIa HeT Npas Ha BbIMO/IHEHME onepaLuii ¢ 3asBkamm.

4223 Y yyacTHVKa TOProB HeT npas Ha oTnpasky 3anpoca HKLL.

4224 Y aKTMBHbIX MacTep /I0TVHOB HET NpPaB Ha COBEPLLEHNE 3TOI onepauun.

4225 B OTHOLIEHUM YUacTHMKa KNMPUHTa NPOBOANTCA NNKBUAALMOHHDBIN HETTVHE, 3anpeLLeHo BbINoHeHWe Miobbix onepa-
L.

4226 [ns B® 3anpelleHbl TOProBble onepaumn B YTPEHHIOK CECCUI0, KPOME onepauuii CHATUS 3asiBOK.

4227 [omkeH 6bITb NPU3HAK KBUSTMOMLMPOBAHHOIO MHBECTOPA A4/151 COBEPLUEHUST CAESKU.

4230 Ha 6pokepckoii hrpme AocTaTouHo 06ecneyeHus, 3asBkn CHATbI He ByayT.

4258 AfpecHble aiicbepr-3asiBku 3anpeLleHbl.

4259 MepemelleHne aiicbepr-3asBok napamu 3anpeLyeHo.

4260 Pa3smep BramMmoii yactu alicbepr-3asiBki MEHbLLE MUHUMa/IbHO JOMYCTUMOrO 3HAYEHUS.

4261 Pasmep Buanmoii yactu avicbepr-3asBku 60bLIe pasmepa aicoepr-3asBKu.

4262 Pa3mep cnyuaiiHoli Han6aBkM 60/bLLE MAKCUMasIbHO AOMYCTUMOTO 3HAYEHUS.

4264 Pa3mep cnyuaiiHoli Hag6aBKM MeHbLLE HynNS.

4266 Ha PK ycTaHoBNeH pexum 6/10KMpoBKM AgMUHUCTpaTopa TOProBol CUCTEMBI.

4268 MepemelleHne aiicbepr-3asiBoK BO3MOXHO TOSIbKO MO LiEHE.

4269 B appecHoii 3asiBKe Hefb3sl ykasblBaTb AaTy UCTEYEHNS 3asiBKU.

4280 Owwmbka BO BXOAHbIX MapameTpax: He 3agaH napameTp “"Kog knveHTa".

4281 OwnbKa BO BXOAHbIX NapameTpax: HeJoMnycTMMOoe 3HaYeHne napameTpa "Tvn 3anperta”.

4282 OwmbKa BO BXOAHbIX NapameTpax: Ana napamerpa "Pexum paboTtbl" = 12 He MOXeT 3afasartbecs "Macka 3anpeTtos”
=0.

4283 OwnrbKa BO BXOAHbIX NapameTpax: HelonycTuMoe 3HadeHne napametpa "lMpuoputet".

4284 HeBO3MOXHO YCTaHOBWTbL 3anpeT. 3anpeT ¢ TakuMu napameTpamu yxe CyLiecTByeT.

4285 [Ona B® yctaHOB/EH 3anpeT nogayn 3asBOK B AOMOMHUTENbHYIO CECCUI0 BbIXOAHOIO OHSA.

4300 [MepecTaHoBKa 3aABOK 3anpeLyeHa B ayKLMOHe OTKPbITUSA.

4301 VIHCTPYMEHT HefonyCcTUM B ayKUMOHE OTKPbITUSA.

4302 FOK u |OC 3asBKkM 3anpeLleHbl B ayKUMOHe OTKPbITUS.

4303 AJpecHble 3asBK/ 3anpeLleHbl B ayKLMOHEe OTKPbITUS.

4304 HaligeHa kpocc-3asBka B ayKLMOHe OTKPbITHS.
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4305 BOC 3asnBku 3anpeLLeHbl B ayKLMOHe OTKPbITUSA.

5052 MMopyyeHne Ha UCMOSTHEHNE BEYHOTO (hblovepca He 06paboTaHo. B cyllecTBytoLLEM NOPYHYEHNUM C NPUCAHHBIM HO-
MepoM Apyrue: "Kof KNneHTa" n/mnm "MHCTpyMeHT".

5055 MopyyeHre Ha UCMoMHEHUE BEYHOro oblovepca He 06paboTaHo. He HalijeHo nopyyeHne no Homepy ANs yaane-
HUA/M3MEHEHUS.

5061 Mopy4yeHre Ha UCNoNHeHNe BeYHOro hbtovepca He 06paboTaHo. Bpemsi BBOga MOPYHEHMI OKOHUM/IOCh.

5062 Mopy4yeHre Ha UCnonNHeHne Be4Horo blodepca He 06paboTaHo. HeT Takoro KNMEHTCKOro cyeta.

5063 MopyyeHre Ha UCMOTHEHUE BEYHOIO (hblouepca He 06paboTaHo. He HaliieHo nopyyeHne Ans yaaneHus.

5064 lMopyyeHre Ha UCNOIHEHUE BEYHOIO (hblovepca He 06paboTaHo. HeT NpaB Ha BbINO/THEHKE OnepaLun.

5065 [Mopy4yeHre Ha CNoMHEeHNe BeYHOro hblouepca He 06paboTaHo. He HalifeH NHCTPYMEHT.

5069 [MopyyeHne Ha nCnonHeHNe BEYHOro hbiouepca He obpaboTaHa. Owmbka Npy BbINO/THEHWUM Onepauun.

5071 MopyyeHre Ha NCNOMHEHWE BEYHOTo hblovepca He 06paboTaHo. HeflonycTMoe 3Ha4eHne Kon-Bo (hbloYepcoB A/1s
UCMOJTHEHUS.

5072 MopyyeHre Ha UCMOTHEHUE BEYHOIO (hblovepca He 06paboTaHo. ELLé He npuLwsio Bpems nogadmn nopyveHuii.

5073 [Mopy4yeHre Ha UCNONMHEHNE BEYHOro (hblovepca He 06paboTaHo. HegonyCTUMBINA MHCTPYMEHT.

5074 Mopy4yeHre Ha ncnosHeHne BEYHOro doblovepca He obpaboTaHo. HeT npaB Ha OTMeHy/pefakTUpoBaHne nopyyeHns
OT nornHa 6os1ee BbICOKOrO YPOBHS.

10000 CuctemHasn owmbka npy 06paboTke COOBLLEHNS.

10001 HeunsBecTHbI TUM COOBLLEHMS.

10004 HeponycTumbIii TMN COOBLLEHNUS.

10005 MpesbiweH pasmep MQ-azpeca.

10006 OwnbKa Npy NapcuHre coobLLEHNS.
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