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04.02.2026

BHeCEHHble N3MEHEHUS:

» [o6asneH pa3gen "2.13. MapxuHasbHble Tpe6oBaHuA".

Motok FORTS_TRADE_REPL:

o B Tabnuuax cBoux 3asBok orders_log n multileg_orders_log (B none reason) n caenok user_deal un
user_multileg_deal (B nonsix reason_buy u reason_sell) fo6aBneHa TpaHCAALMSA HOBOTO 3HAYEHNS:

m 11 - banaHcupyoLwas caenka no obs3arenlbcTeam YuacTHUKa KNVpUHra — NKBuaaHTa.

MoTtok FORTS_PART_REPL:
o B Ttabnuuy part_sa go6asneHbl nons margin_call_moment, margin_call_fix, margin_call_current.
* lNMotok FORTS_REFDATA_REPL:
o B Tabnuuy session gobasneHo nose margin_call_fix_schedule.
* lMone server_time fo6aBneHo 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 peanv3oBaH (yHKLMOHan EavHoi Toproeoii ceccum Ha CpoyuHoMm pbiHke (ETC). KntoueBble
N3MEHEHUS], CBSA3aHHbIe C peasm3auveil ETC:

» OTMeHa MpoMEeXyTOUYHOro KAUpUHra:
o HeT 0CcTaHOBKM TOProB B BbICOKOMIMKBUAHBIV NEPUOL BPEMEHN;
o HeT p1ckoB, CBA3aHHbIX C 3anyckom TOProeoii cuctemsl nocne K.
» Toprosas ceccusi NPOBOANTCH B paMKax OfHWX KasleHAapHbIX CYTOK:
o lNepeHOC OCHOBHOIO K/IMPUHTA HA MOMEHT 3aKPbITUSA PbIHKA,;
o ToproBbIii Nepuog BeYepHen [oNONHUTENIbHON Ceccumn OTHOCMTCA K TeKyLLeli TOProBoii ceccuu;
o M3meHeHus B NapamMeTpax onpefenieHns pacyeTHblx LeH, PL, onpegensietca B 19:00.
 [Nepexoq Ha pacyeTHbIli umkn T+1 Ha CpOYHOM pbIHKE:

o V3MeHeHWe Mofenu ydeTta CpeAcTB YUacTHIUKOB (M1aHOBbIE U (hakTudeckue ocTaTkm);
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o PacueTHas ceccusi B 20:00 gHs T+1 6e3 0cTaHOBKM TOProB. ®OpMUPOBaHME OTHETOB M0 pe3y/ibTaTy UCTONHEHNS;
o YBefMuyeHvie CPOKOB 3aKpbITUA MapXvHasbHbIX TPeboBaHwii

* OKcnmpauus KOHTpakToB online (B xofe TOpros 6e3 NPYOCTaHOBOK).

Pacnucanvne EavHoii Toprosoli ceccuu:

* AYKUMOH OTKPbITWSI, NPOBOAUMbIN Nepes, YTPeHHelh [oNoNHUTEeNbHOI TOProBoili ceccueit (B cnyyae ero npoeese-
HKs) (8:50 - 9:00)

* YTpeHHsAs gononHuTenbHas ToproBas ceccus (B criyvae ee nposefeHus) (9:00 - 10:00)

» AyKUMOH OTKpbITUS,, NPOBOAMMBI nepen OCHOBHOI TOProBoii ceccueii (B cnyyae ero npoeegeHus) (9:50 - 10:00)
» OcHoBHas Toprosasi ceccusi (10:00 - 19:00)

* BeuepHsa gononHuTenbHas Toproeas ceccus (B cnydyae ee nposegeHus) (19:00 - 23:50)

» PacueTHas ceccus (20:00, 63 nprocTaHOBKM TOProB)

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

BHeCEHHbIe N3MeHeHusA:

» [ob6asneH pasgen "2.4.2. VicnonHeHve B Toprax (Mo pacnmcaHunio) U B KNNMPUHT".

» [o6aBneH pasgen "2.5.2. OnpeaeneHne pacyeTHoON LieHbI U MHAMKATUBHBIX KypCcOB".

» O6HoBNEH pa3gen "2.5.2. MpomMexyTouHbIi KaMpuHr". Tenepb 3710 pasgen "2.5.3. KnupuHrosas ceccus (mtm)".
» OG6HoBNEH pasgen "2.5.3. OcHOBHOI kKNNpUHT". Tenepb 310 pa3gen "2.5.4. PacueTHas ceccus”.

» [No6aBneH pasgen "2.6.10. Mogenb yyeTa CpefcTB YUYacTHUKOB MOC/Ie Nepexofa Ha pacyeTHbIi Lukn T+1".

e Motok FORTS_USERORDERBOOK_REPL:

o W3 Tabnuupl info yaaneHsl yctapeswye nons logRev u lifeNum. Bmecto 3Tux nonei Hago Mcnosib3oBaTh Nons
trades_rev u trades_lifenum, cCOOTBETCTBEHHO.

o B tabnuuy info_currentday no6asneHo none publication_state.
» MoTtok FORTS_ORDBOOK_REPL:

o W3 Tabnuupl info yaaneHsl yctapeswye nons logRev u lifeNum. BmecTo 3Tux nonei Hago Mcnosib3oBaTh Nons
trades_rev u trades_lifenum, cOOTBETCTBEHHO.

o B Ttabnuuy info_currentday no6asneHo none publication_state.
e lMotok FORTS_REFDATA_REPL:
o B Ttabnuupl fut_vcb n sess_option_series go6aBneHo nose expiration_time.
o B tabnuupl fut_sess_contents n opt_sess_contents go6asneHo nosne settlement_price_clr.

o B Tabnuuy session gobasneHbl HOBble nons settl_price_calc_time, settl_sess_tl begin, settl_sess_begin un
clr_sess_begin.

o Hauunas c Bepcun 9.3 nong inter_cl_begin, inter_cl_end u inter_cl_state B Tabnuue session 06baBNAI0TCA yCcTa-
peBwyMu 1 6yayT yaaneHsl B Bepcum 9.9.

o HauvHasa c¢ Bepcun 9.3 none step_price_interclr B Tabnuuax sess_option_series, fut_sess_contents u
fut_instruments o06bsaBNsAeTCA ycTapesLluMM u ByaeT yaaneHo B Bepcum 9.9.

o HaunHas c Bepcumn 9.3 none xamount_apply B Tabnuuax fut_exec_orders n opt_exp_orders 06baBsieTcs ycta-
peswuM n 6ygeT yganeHo B sepcun 9.9.

o Hauunas c Bepcum 9.3 Tabnumupi fut_intercl_info u opt_intercl_info 06baBnstoTcsa yctapeBLlMmMy 1 6yayT yaaneHbl
B Bepcum 9.9.

o B B Tabnuue fut_vcb ans nons signs nepeonpegeneHo HasHadeHve nara 'Ox1'. Tenepb 3T0: VicnonHeHve no
pacnucaHuio nav ucnosiHeHe B KNMprHroByto ceccuio:

m '0' - B KnmpuHrosyto ceccuio

m 'l' - no pacnucaHuio
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o B B Tabnuue fut_sess_contents a/1s nonsa signs nepeonpegeneHo HasHadveHne dnara '0x80000'. Tenepb 3TO:
McnonHeHne No pacnucaHuio Uan NcnosiHeHne B KNMPUHIOBYHO CECCUID:
m '0' - B KnupuHrosyto ceccuio
m 'l' - no pacnmcaHunio
o B B Tabnuue sess_option_series An1 nons signs nepeonpeaeneHo HasHayeHve conara '0x1'. Tenepb 3to: Uc-
NOJSIHEHWE MO PaCNMCaHUI0 UM UCNIONHEHKE B KNMPUHIOBYHO ceccuio:
m '0' - B KnupuHrosyto ceccuio
m 'l' - no pacnmcaHunio
e lMotok FORTS_PART_REPL:
o B Tabnuubl part n part_sa go6asneHo none actual_amount_of_base_currency.
o Hauunas c Bepcun 9.3 nons vm_intercl u premium_intercl B Tabnuuax part n part_sa 06bABMA0TCA yCTapeBLLUMMU
n 6yayT yaaneHsl B Bepcun 9.9.
e lMotok FORTS_CLR_REPL:
o B T1abnuubl money_clearing n money_clearing_sa po6asneHbl nons date_money_clearing, settl_datetime,
in_out_netto, vm_mtm, premium_mtm, charges, charges_mtm, fee_fut_mtm, fee_opt_mtm.
o Haumnas c Bepcumn 9.3 nons asset_type u pay B Tabnmuax money_clearing n money_clearing_sa o6baBnsioTcs
ycTapeBLUMK 1 ByayT yaaneHbl B Bepcun 9.9.
o B Tabnuuax fut_pos, opt_pos, fut_pos_sa u opt_pos_sa fo6aBneHo nosne Xpos_exec.
o HauvHas c Bepcumn 9.3 none pos_exec B Tabnuuax fut_pos, opt_pos, fut_pos_sa u opt_pos_sa o6bsiBasieTcs
ycTapeBLIUM 1 ByAeT yaanieHo B Bepcun 9.9. BMeCTo Hero ncnosb3yiite nosie Xpos_exec.
e Motok FORTS_VM_REPL:
o B Ttabnuuax fut_vm, opt_vm, fut_vm_sa u opt_vm_sa gobasneHo none vm_at_settl.
e lMotok FORTS_INFO_REPL:
o B Tabnuue base_contracts_params A5 nons signs nepeonpefeneHo HasHaueHwe dnara '0x1'. Tenepb 370:
McnonHeHne No pacnucaHnio Uan ncnosiHeHne B KNMPYHroByto Ceceuto:
m '0' - B KNnpuHrosyto ceccuio
m '1' - no pacnucaHuio
e Motok FORTS_RMT_REPL:
o B Tabnuuy rmt_im go6asneHsl nons rmt_posrisk_at_settl n rmt_vm_at_settl.
* YpaneHbl onvMcaHns yctapeBLUMX TUNOB COGbLITUIA B TabnuLe sys_events.
14.07.2025 BHeCEHHbIE N3MeHeHuA:
* B pasgen "2.4.5. MpusHaku, BbiCTaBsieMble Y 3asiBOK 1 CAenokK" fobaBfieHo onucaHyne HoBbIx hnaros:
o "PerpetualFuturesExecutionPartialVoluntary (0x2000000000000000)" - TexHuuyeckas caesnka BbIXxoaa 13 BeHHOro
thbrouepca ¢ NPUHYAUTENBHBIM 3aKPbITUEM NO3ULMKN OAHON U3 CTOPOH.
e Motok FORTS_AGGRXX_REPL:
o JlobaBneHa Tabnuua cobbITuii Sys_events.
* lNMotok FORTS_REFDATA_REPL:
o N3 Tabnuubl fut_sess_contents yganeHo yctapesLuee nose is_trade_evening. BMecTo Hero cnegyet ucnonb3o-
BaTb none trade_period_access.
o 13 Tabnuupbl opt_sess_contents yganeHo yctapesLuee none is_trade_evening. BMecTo Hero cnefyeT NCnosb30-
BaTb none trade_period_access.
o W3 Tabnuubl session yaaneHsbl yctapesluve nons pos_transfer_begin u pos_transfer_end.
o B Tabnuuax fut_sess_contents 1 opt_sess_contents B none signs npekpaLlieHa TPaHCsALMA 3HaYEHWIA:

10
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m 0x1 - MpW3HaK TOProB/n B AONO/HUTENbHYH TOPrOBYH CECCUI0
m 0x40 - MNMpu3HaK TOProe/v B OCHOBHYH CECCUIO
e Motok FORTS_CLR_REPL:
o B Tabnuuy fut_pos go6asneHsl 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 BHeC&HHble n3meHeHus:
* lMotok FORTS_USERORDERBOOK_REPL:
o [lo6aBneHa Tabnmua multileg_orders -Tabnuua akTUBHbLIX 3asiBOK MO CBSA3KAM.
o Jlo6aBneHa Tabnuua multileg_orders_currentday - Cpe3 akTMBHbIX 3asiBOK N0O/1b30BaTE s MO CBA3KaM Ha Hayaso
TeKyLLero gHs.
o B tabnuuy orders_currentday fo6asneHo none match_ref.
e lMotok FORTS_ORDBOOK_REPL:
o Jlo6aBneHa Tabnuua multileg_orders -Tabnmua akTVBHbIX aHOHUMHbIX 3a51BOK MO CBA3KaM.
o [ob6aBneHa Tabnuua multileg_orders_currentday - Cpe3 akT1BHbIX 3a51BOK N0 CBA3KaM Ha Havyano TekyLero AHs.
17.06.2025 BHeCcéHHble n3meHeHus:

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

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

» [No6asneH pasgen "2.12. Topru B BbIXOAHbIE AHN".

* lMotok FORTS_USERORDERBOOK_REPL:
o [lobaBneHa Tabnumua orders_currentday - Cpe3 akTUBHbIX 3asiBOK N0/Ib30BaTENS 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 ycTapeBwWM 1 ByayT yaanieHbl B
Bepcuu 8.9. BmecTo 3Tux noneii Hago mcnonb3osath nons trades_rev u trades_lifenum, cooTBETCTBEHHO.

¢ Motok FORTS_ORDBOOK_REPL:
o No6asneHa Tabnuua orders_currentday - Cpes akTUBHbIX 3asIBOK Ha HA4aso 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 nNons 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 gob6aeneHo none section_id.

o B Tabnuuy dealer no6asneHo none order_allowed_in_weekend_session.
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o B Tabnuuy discrete_auction fo6aBneHsl nons trade_period_id n trade_period_type.
o B Tabnuuy fut_instruments fo6asneHo none trade_period_access.

e Motok FORTS_VM_REPL:
o B Tabnuubl fut_vm u fut_vm_sa go6asneHbl nons swap_rate u index_div.

e lMotok FORTS_INFO_REPL:
o B Ttabnuuy base_contracts_params go6asneHo none signs.
o B Tabnuuy investor fo6aBneHo nosne xstatus.
o B Tabnuuy dealer go6asneHo none order_allowed_in_weekend_session.
o B Tabnuuy option_series_params go6asneHo norne lot_volume.

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

» [No6asneH HoBbI NoTok FORTS_INSTRUMENTSTATE_REPL - CTaTtychl MHCTPYMEHTOB MO aKkTUBHOM 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
ceccuu. Tabnuupi:
o security_group_state - CtaTyc no rpynne UHCTPYMEHTOB aKT1BHOI ceccum
o sys_events - Tabnvua cobbITuii

» [lo6aBneHbl HOBble KOAbI OLLINGOK: 4285, 4227.

17.03.2025 BHeCEHHble 3MeHeHUA:

» No6asneH pasgen "2.6.9. Cepsucbl Mb B pamkax Yka3zaHus 6681-Y - perynnpoBaHne mMapxuwHanbHON TOpProsnv
BPOKEPCKUX K/TMEHTOB".

» [Nob6asneH pasgen "3.3.10. OTo6paxeHne NHhopMaLmm 0 NIorMHax KasHaveeB B caernkax\3asBkax”.
» MoTtok 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 Hauunas c Bepcuu 8.0 none is_trade_evening B Tabnuue fut_sess_contents 06bsaBnsieTcA ycrapesLumm 1 byget
yAaneHo B Bepcum 8.6. BMecTo Hero criegyet ucnosib3oBathk nose trade_period_access.

o B Tabnuuy opt_sess_contents po6asneHbl 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 06baABISETCS ycTapeBLwUnm 1 byaeT
yAaneHo B Bepcum 8.6. BmecTo Hero cnefyert ucnosnb3oBath nose trade_period_access.

o B Tabnuuy sess_option_series go6asneHo none d_sess_assign.

o HauuHas c Bepcuu 8.0 nons pos_transfer_begin n pos_transfer_end B Tabnuue session 06bABNAOTCS yCTapes-
W1M 1 6yayT yaasneHsl B Bepcun 8.6.

e Motok 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 onepaTuBHbIi puck. Tabnuupbi:
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o rmt_im - FO 6e3 3asBOK U TeKyLLM i onepaTuBHbIA PUCK B paspese KNEHTOB
o sys_events - Tabnmua cobbITuii
11.12.2024 BHeCEHHbIE N3MeHeHuA:
* Motok FORTS_REFDATA_REPL:
o B Tabnuuy investor no6asneHo none client_risk_level.
09.10.2024 BHecéHHble n3meHeHus:
» [ob6asneH pa3gen "3.3.6.1. Ytunuta change_password".
» [Nob6asneH pasgen "3.3.6.2. OgHopasoBble naponmn”.
* Motok FORTS_REFDATA_REPL:
o B Tabnuubl fut_instruments u fut_sess_contents go6asneHsl 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 A58 nons signs nosiBuacsa HoBbI 6uT: 0x200 - ®bloyepc.
* /13MeHEeHVs1 B peno3nTopumn CXem nojaun KoMaHz;:
o B komaHgpl AddOrder n IcebergAddOrder ana nons comment go6asneHo orpaHuyeHvie: MNone He JOMKHO COo-
nepxartb ynpasnstowmx cumeonos (0x00-0x1F n 0x7F) n none 4o/MKHO KOHBEPTUPOBaThLCA 13 cpl251 B utf-8.
» [lo6aBneHbl HOBble koAbl oLn6ok: 4180
08.07.2024 BHec&HHble nsmeHeHus:
* MNotok FORTS_TRADE_REPL:
o B Ttabnuupl orders_log n multileg_orders_log fo6asneHo none match_ref.
e YpaneH yctapeBwuii notok FORTS_MISCINFO_REPL. BwmecTto Hero Hago WCNoAb30BaTb  MOTOKM
FORTS_RISKINFOBLACK_REPL n FORTS_RISKINFOBACH_REPL.
12.04.2024 BHeCEHHbIe N3MeHeHuA:
* Motok FORTS_REFDATA_REPL:
o B Tabnuue fut_sess_contents B nosne state fo6aBneHa TPaHCAALMSA HOBbIX 3HAYEHWIA:
m 8 - Ceccusi N0 3TOMY UHCTPYMEHTY UAEeT. MOXHO CTaBUTb 3asiBKV B 3aKPbITVE NO 3TOMY UHCTPYMEHTY.
® 9 - AYKLMOH OTKPbITUS MO 3TOMY MHCTPYMEHTY naeT. MOXHO CTaBWTb 3asiBKV B 3aKpblTe Mo 3TOMY UHCTPY-
MEHTY.
o B Tabnuue opt_sess_contents B none state o6aBneHa TPaHCASLMS HOBbIX 3HAYEHWIA:
m 6 - CTapToBas ayKUVOH OTKPbLITUSI N0 3TOMY MHCTPYMEHTY. MOXHO CTaBUTb U YAANSATb 3asBKV NO 3TOMY WH-
CTPYMEHTY.
® 7 - AYKUMOH OTKPbITVS MO 3TOMY UHCTPYMEHTY 3aBEpLUEH.
m 8 - Ceccus N0 3TOMY MHCTPYMEHTY UAET. MOXHO CTaBWTb 3asiBKU B 3aKPbITUE NO 3TOMY UHCTPYMEHTY.
® 9 - AYKUVOH OTKPbITUSI NO 3TOMY MHCTPYMEHTY MAET. MOXHO CTaBWTb 3asBKM B 3aKpbITWE MO 3TOMY MHCTPY-
MEHTY.
o B Tabnuubl fut_sess_contents u fut_instruments go6aeneHo nosne tas_base_fut_isin_id.
» [lo6aBneHbl HOBble KOAbI OLWNGOK: 140
18.03.2024 BHeCcéHHble nsmeHeHus:
» [o6asneH pa3gen "2.4.4. PacyeT caenku no 3asBke C ykasaHuem crpefa TAS".
* B pasgen "2.4.5. MpusHaku, BbiCTaBsseMble Y 3asBOK U cAenok" fobasneHo onucaHne HoBbIx hnaros:
o "TASSettlement (0x10000)" - PacueT caenku no 3asBke C ykasaHueMm cnpega TAS.
» [No6asneH pasgen "3.4.1.2. O6paboTka TaliMayToB Mpu OTNpPaBKe KOMaH//TpaH3aKLuuin".
e Motok FORTS_TRADE_REPL:
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o B Tabnuupl orders_log n multileg_orders_log go6asneHo none compliance_id.
e lMotok FORTS_USERORDERBOOK_REPL:

o B Ttabnuuy orders go6asneHo none compliance_id.
* lNMotok FORTS_REFDATA_REPL:

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

[e]

B ta6bnuue fut_vcb gns nons signs nosiBuncs HoBblli 6UT: 0x4 - TAS-chbouepc.

(e]

B Tabnuue dealer ansa nons status nosiBUNCs HoBbI 6UT: 0x10000 - HKL,.

[e]

B tabnuuy sys_messages gobasneHo none type_id.

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

e HaunHass ¢ Bepcun 7.21 notok FORTS_MISCINFO_REPL o6bsiBnisieTca ycrapeBlwum W 6yaeT yga-
neH B Bepcunm 7.27. Bmecto Hero Hago wucnonb3osatb MoTokn FORTS_RISKINFOBLACK_REPL u
FORTS_RISKINFOBACH_REPL.

e lMotok 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-dhbrouepc.
* VI3MeHeHus B peno3utopumn cxemM nogadn KoMaHz;:

o B komaHgy AddOrder pob6asneHo none compliance_id (cl). [o6aBneH HOBbIi TN komaHAbl AddOrder
(msgid=474).

o B komaHay IcebergAddOrder po6aBneHo none compliance_id (cl). [Jo6aBneH HOBbIi TN KOMaH4pbl
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 Tvn KOMaHApl
IcebergAddOrder (msgid=477).

o BHeceHbl gononHeHus B pasgen "5.25. Metog SetSmaPreTradeCheck - YcTaHoBKa npeABapuUTE/bHON NPOBEPKM
A4 3a59B0K SMA-f1ormHa”.

01.12.2023

BHeCEHHble n3MeHeHUA:

* I3meHeHOo Ha3BaHue gokymeHTa: BMecTo "LUn3 SPECTRA Plaza-2" ctanio "PLAZA Il wnio3".

» [ob6asneH pasgen "2.3.2.1. AGpPecHbIi PeXVM C M3TUMHIOM MO YHUKaNIbHOMY Koay".

* B pasgen "2.4.4. lNpu3Hakuy, BbiCTaBNseMble Y 3a8BOK U cAenoK" o6aBneHo onucaHme HOBbIX (DNaros:

o Yctapeswwuii 6uT "InternalHalfTrade (0x80000000)" nepermMeHoBaH B “NegotiatedMatchByRef (0x80000000)" -
Mpr3Hak 3aaBkn UK caenku, chopMMPOBAHHON B pexume "AAPECHbIi C MITYMHIOM MO YHUKaNIbHOMY Kogy".

» [No6asneH HoBbI NoTok FORTS_REJECTEDORDERS_REPL - OTBeprHyTbie B K/IMPUHT 3aBKU. Tabnmup:

o rejected_orders - OTBeprHyTble B KAVPWHI 3asBKW. Tabnuua ucnonb3yercs BMeCTO ycTapeBlmx Tabnuy,
fut_rejected_orders v opt_rejected_orders notoka FORTS_REFDATA_REPL.

» lMotok FORTS_COMMON_REPL:
o /3 Tabnuubl sys_events yganeHo yctapesLuee nose type. BMecTo Hero cieflyet ucnosib30Bath nose event_type.
» lMotok FORTS_REFDATA_REPL:

o N3 Tabnuubl session yganeHo ycTtapeBliee nose opt sess_id. BMecTto Hero crnepyeTt MCnonb3oBaTb Nose
sess_id.

o Haumnas ¢ Bepcun 7.18 Tabnuubl fut_rejected_orders n opt_rejected_orders o6bABNSIOTCA yCTapeBLUUMU U
6yayT yaaneHbl B Bepcuu 7.21. BmecTo aTux Tabnuy Hago wucnonb3oBaTb Tabnuuy rejected_orders noTtoka
FORTS_REJECTEDORDERS_REPL.
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* Motok RTS_INDEX_REPL:

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

* VI3MeHeHuns B peno3ntopun cxem nogadv KoMaHpa,;:

o YpaneHbl Meg/ieHHble Bepcumn komaHabl ChangeClientMoney (Bepcuun komaHz ¢ ID in = 4, 60, 63, 67, 409, 425/
Reply ID out = 104 ), paHee 06bsIBNEHHbIE ycTapeBLUMMU. Vicnonb3yiite 6onee GbICTPY0 BEpPCUIO KOMaHAbI
ChangeClientMoney c ID in = 458 / Reply ID out = 187.

04.09.2023

BHeCEHHble 3MeHeHusA:
» Pasgen "3.1.4. YctaHoBka NO B cpefe Linux" pa3but Ha fBe yacTu:
o "3.1.4.1. YcTaHoBKa 13 zip-apxmBa".
o "3.1.4.2. YctaHoBKa 13 deb-nakeTta unm rpm-naketa”
» [No6asneH HoBbIl noTok FORTS_USER_REPL - Monb3oBatenu. Tabnuubl:
o user - [onb3oBaTesim CUCTEMbI
o sma_master - MNMpussaska SMA-norvHa Kk MASTER-norvHy
o sma_pre_trade_check - HacTpolikn npegBaputenbHbix npoBepok SMA-norvHa
o sys_events - Tabnuua cobbITui
* Motok FORTS_PROHIBITION_REPL:
o YpaneHo 3HayeHune "0x20000000 (CnoTbl)" Ansa nons group_mask B Tabnuvue prohibition.
e lMotok FORTS_REFDATA_REPL:

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

o B Tabnuuy sess_option_series pgob6asneHbl nons interest_rate_risk_up, interest_rate_risk_down, r2,
interest_rate2_risk_up, interest_rate2_risk_down.

o M3 Tabnuubl sess_option_series yaaneHo yctapesiuee nose state. BMecTo Hero cnegyer UCMosb30Bath nose
state n3 TabnmLpl Opt_sess_contents.

o A3 Tabnuubl investor yaaneHo ycTapeBLUee nose status. BMecTo Hero criegyeT ucnonb3oBath nose xstatus.
¢ lMotok FORTS_CLR_REPL:

o B Tabnuubl fut_pos, opt_pos, fut_pos_sa u opt_pos_sa fo6asneHo none shor_nosys.

o B Ttabnuuy fut_sess_settl no6aBneHo none index_div.
* lMotok FORTS_VM_REPL:

o JlobaBneHa Tabnuua cobbITuii Sys_events.
¢ Motok FORTS_VOLAT_REPL:

o Jo6aBneHa Tabnuua cobbITuii sys_events.
e Motok FORTS_INFO_REPL:

o B Tabnuuy option_series_params go6aeneHbl nons r2, interest_rate2_risk_up, interest_rate2_risk_down.
e lMotok FORTS_TNPENALTY_REPL:

o B Tabnuuy fee_tn gob6asneHo none num_orders.

e YpganeHbl kogbl own6ok: 9999.

02.06.2023

BHeCEHHbIE N3MEHEHUS:
¢ Motok FORTS_COMMON_REPL:

o B Tabnuuy sys_events fo6aB/neHo none event_type.
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o HaunHasa c Bepcum 7.12 none type B Tabnuue sys_events 06bABNSETCA yCTapeBLIMM 1 ByaeT yaaneHo B Bepcum
7.18. BMecTO Hero cnegyeT Ucnosb30Barb rnose event_type.

» MoTtok FORTS_REFDATA_REPL:

o W3 Tabnuupl opt_sess_contents yaaneHsl yctapeslune nonsa d_exec_beg v d_exec_end. BmecTo Hux cneayet
MCMoMb30BaTh Mose expiration_date n3 Tabnuubl sess_option_series.

o M3 Tabnuubl opt_sess_contents yganeHo yctapeBluee none step_price. BmecTo Hero cnefyeT 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.

* Motok FORTS_CLR_REPL:

o W3 Tabnuy fut_pos, opt_pos, fut_pos_sa v opt_pos_sa yaasneHsl nons vat_ex u vat_cc.

e Motok RTS_INDEX_REPL:

o HaunHasa c Bepcun 7.12 none value B Tabnuue rts_index o6bABnAeTcs yctapesLunM 1 6yaeT yaaieHo B Bepcum
7.18. BmecTo Hero criefyeT ucnosb3oBaTth nose value_highprec.

* lI3MeHeHus B peno3nTopum CXem nogayun KoMaHz;:

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

* BBepcun 7.12 B cucteMe BBEAEHO OrpaHNYeHne Ha KonMyecTBo OAHOBPEMEHHbIX NOANMCOK Ha 04MH NoTok Plaza2
(Cgate) oT ofHOro LLUIO30BOrO SI0TMHA - He 6onee 20 (nogpobHee cMm. pasgen “3.3.9. OrpaHMyeHne KomyecTea
O[IHOBPEMEHHO OTKPbITbIX MOTOKOB penMkaLmy oT 04HOro coeanHeHns Plaza2").

27.03.2023 BHeCEHHble n3MeHeHUA:

» Bpasgen "2.4.4. Tunbl caenok, opmupyemMble nNpy UCNOSIHEHUN U UCTEYEHMIN (DbIOYEPCOB 1 OMLMOHOB" f06aBNeHO
onvcaHne HoBbIX (h/1aros:

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

* HaunHas ¢ Bepcumn 7.9 B cucteme SPECTRA cepBuC MH(HOPMUPOBAHMSA YYACTHUKOB O MPOrHO3HbIX 3HAYEHUSAX
puck-napametpoB (ForecastIM) 06bsBNSETCA ycTapeBLUUM C NOCNeAYOLLUM YaaneHueM cepsuca B Bepcun 7.15.

e Motok FORTS_COMMON_REPL:
o B Tabnuuy common go6aeneHo nose swap_rate.
o [lobaeneHa Tabnuua cobbITWA Sys_events.
e Motok FORTS_PROHIBITION_REPL:
o B Ttabnuuy prohibition no6aBneHbl nons section_id n base_contract_id.

o HauuHas c Bepcun 7.9 3HaveHue "0x20000000 (CnoTbl)" 4ns nons group_mask B Taénuue prohibition 06b51815-
eTca ycTapeBLUMM 1 ByaeT yaasneHo B Bepcun 7.15.

* MNotok 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/MYaeTcs oT CyLLecTBYIOLLEro noss status paclum-
PEHHbIM TUMOM i8 1 TpaHCNAUMEN B HEM [ABYX [ONO/HATENbHBIX (h1aroB:

m 0x10000000000 - KBanimtpmumpoBaHHbIi MHBECTOP
m 0x40000000000 - CHATb NaccuBHYHO 3aBKy MPW Kpocc-caeske

o HauvHas c Bepcum 7.9 none status B Tabnuue investor 06bsBNAETCA ycTapesLluMm 1 6yAeT yAaneHo B Bepcum
7.15. BMecTO Hero cnegyeT ucnosb3oBarb nose xstatus.

o [lobaBneHa Tabnuua brokers_base_contracts_params.
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o B Tabnuuy opt_sess_contents fo6aBneHo none state.

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

e Motok FORTS_INFO_REPL:

o W3 Tabnuubl base_contracts_params yganeHo ycTapesLuee nose is_percent. BMecTo Hero cnefyeT UCNo/b30o-
BaTb nose asset_class.

o [lobaBneHa Tabnuua brokers_base_contracts_params.
* VI3MEeHEeHNs B peno3uTopumn CxXemM nogadun KoMaHz;

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

09.11.2022

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

» Pasgen "2.4.4. Tvnbl caenok, hopMupyemMblie Npu UCMNOTHEHWUU 1 UCTeYEHUN ObIOYEPCOB M OMUMOHOB" pa3buT Ha
[Be yacTu:

0 "2.4.4. TIpn3Haku, BbICTaBNsAEMbIe Y 3a8BOK U CAENOK".
o "2.4.5. Tunbl caenok, opmmrpyemMble Npy UCNOSTHEHNN Y UCTEYEHNN (DbIOYEPCOB 1 OMNLMOHOB"
* B pasgen "2.4.4. lMpu3sHaku, BbiCTaBIsieMble Y 3asiBOK 1 CAenokK" fob6aBieHo onucaHre HoBbIx hnaros:
o DuringDiscreteAuction (0x4000000000000000) - Mpu3Hak 3asBKU WKW CLAEMKA B ayKUUOHE OTKPbITUS.
o BOC (0x1000000000000000) - 3asnBska Book-or-Cancel (BOC).
» [No6asneH pasgen "2.5.7. AyKUMOH OTKpbITUSA".
* lMotok FORTS_TRADE_REPL:
o B Tabnuubl orders_log n multileg_orders_log go6asneHo none xstatus2.
o B Ttabnuupl user_deal n user_multileg_deal fo6aBneHbl nons xstatus2_buy u xstatus2_sell.
* lMotok FORTS_ORDLOG_REPL:
o B Tabnuubl orders_log n multileg_orders_log go6asneHo none xstatus2.
e Motok FORTS_DEALS_REPL:
o B tabnuupl deal n multileg_deal fo6asneHbl nons xstatus2_buy u xstatus2_sell.
e Motok FORTS_USERORDERBOOK_REPL:
o B Tabnuuy orders go6asneHo nose xstatus2.
* lMotok FORTS_ORDBOOK_REPL:
o B Ttabnuuy orders go6asneHo nosne xstatus2.
¢ Motok FORTS_COMMON_REPL:
o B Tabnuuy common fo6aBneHo nose opening_auction_price.
e lMotok 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 gob6aeneHo none user_level.

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

* Motok FORTS_CLR_REPL:

o B Tabnuubl fut_pos, opt_pos, fut_pos_sa u opt_pos_sa fo6aBneHbl Nons pos_exec u charge_exec.
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o HaunHada ¢ Bepcum 7.6 nons vat_ex u vat_cc B Tabnuuax fut_pos, opt_pos, fut_pos_sa v opt_pos_sa 06bsaBns-
10TCA ycTapeBLwMMU 1 6yayT yaaneHsl B Bepcun 7.12.
» Motok FORTS_INFO_REPL:
o W3 Tabnuupl base_contracts_params yganeHo none subrisk_step.
o W3 Tabnuupbl futures_params yganeHo none subrisk.
* lI3MeHeHus B peno3nTopum CXem nogayun KoMaHz;:
o B komaHgy IcebergAddOrder go6asneHo none type (i4). Jo6asneH HoBbI TN komaHAbl IcebergAddOrder
(msgid=472).
» [No6aBneHbl HOBbIE koAbl owwnbok: 82, 85, 90, 95, 100, 105, 110, 115, 120, 125, 130, 135, 3002, 4300-4305
* lI3MeHeHbl TEKCTbI KOAO0B OLNGOK: 62
15.09.2022 BHeCEHHbIe n3MeHeHuA:

[o6asneH pasgen "2.3.4. Kpocc-caenku'.

[Lo6asneH pa3gen "2.4.3. MNpekpalleHne 06a3aTe/bCTB N0 OAHOAHEBHbLIM (hbloYepcam C aBTONPOsIoHraLUvei ("Bey-
HbIM btoyepcam™)".

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

o ePerpetualFuturesExecutionVoluntary (0x10000000000000) - TexHW4eckas caernka BcrieAcTBme J06pOBObHOIO
BbIX0Za U3 BEYHOTo ghblovepca (Ha OCHOBaHMN NOAAHHOTO NOPYYeHUst).

o ePerpetualFuturesExecutionForced (0x400000000000000) - TexHuYeckas caenka BCreAcTBne NpUHyanTebHO-
ro BbIX0Aa V3 BEYHOTo hblovepca (peasmsaums HeyaoBeTBOPEHHOIO Cnpoca).

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

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 yctapesLuas tTabnuua prohibition. Bmecto atoli Tabnuubl Hago ncnonb3osarb 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 ncnonb3osathk 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 nofne 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 ycTapesLLmnm n byaet
yaaneHo B Bepcuu 7.9. BmecTo Hero cnefyet ucnonb3osatb nosne asset_class.

VI3MeHeHnA B peno3nTopun CXeM nogadn KoMaHz:

o B komaHgbl FutChangeClientProhibit u OptChangeClientProhibit fo6asneHo none client_priority (i4). lo6asneHbl
HoBble Tunbl KoMaHg, FutChangeClientProhibit (msgid=469) n OptChangeClientProhibit (msgid=468).

o JlobasneHa HoBas KomaHaa FuturesExecutionRequest (msgid=470) - Mopy4eHnsa Ha UCMO/THEHNE OAHOLHEBHbIX
(PblOYEPCOB C aBTOMNPOSIOHTALMEN.
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o B komaHge OptChangeExpiration Tun nons order_id n3meHeH Ha i8. [Jo6aBneH HOBbli TUM KOMaHApl
OptChangeExpiration (msgid=471).

» [lo6aBneHbl HOBbIE KOAbI OLWN6OK: 4283, 5052-5055, 5061-5065, 5069, 5071-5073.
¢ 13meHeHbl TeKCTbl koAoB owmnbok: 4050-4055, 4060-4067, 4069, 4070.

* YnaneHsbl kogpl owmbok: 300-307, 4068.

17.05.2022 BHeCEHHble n3MeHeHUA:

» [o6asneH pasgen "2.11. ONumUOHbI Ha akummn®.

* 3meHeH pa3gen "2.2.3. ONunoHbI".

* VI3meHeH pa3gen "2.4.2. Skcnupaums onuuoHoB".

» Bpasgen "2.4.3. Tunbl caenok, opmupyemMble Npy UCNOSIHEHUN U UCTEYEHMI (DbIOYEPCOB 1 ONLMOHOB" f06aBNeHO
onvcaHne HoBbIX (h/1aroB:

o eSyntheticPassive (0x200000000000000) - Mpu3HaK NacCUBHON CUHTETUYECKON 3asBKY.
* V3meHeH pa3gen "2.5. PacnncaHue TOpros u KAvpuHra'.
* 3meHeH pasgen "2.6.3. OrpaHMyeHnst Ha TOProBble onepawymn U OTKPbITUE NO3NLMIA AN KITMEHTOB".
* MNotok FORTS_TRADE_REPL:
o W3 1abnuy orders_log n multileg_orders_log yaaneHsl nons id_ord, xamount, xamount_rest, action.
o N3 Tabnuy user_deal n user_multileg_deal yaaneHsl nons id_ord_buy v id_ord_sell.
* Motok FORTS_USERORDERBOOK_REPL:
o W3 Tabnuubl orders yaaneHsl nons id_ord, xamount, xamount_rest, action, init_moment, xinit_amount.
e Motok FORTS_POS_REPL:
o B Tabnuupl position u position_sa go6aeneHo none last_quantity.
* lMotok FORTS_PART_REPL:
o B Ttabnuupl part n part_sa gob6asneHbl nons premium_intercl n net_option_value.
* MNotok FORTS_PROHIBITION_REPL:
o W3 Tabnuubl prohibition yaaneHo none prohib_id.
e lMotok FORTS_REFDATA_REPL:

o B Tabnuuy option_series fo6asneHsl nons margin_style, settlement_type, exercise_style, min_step, step_price,
lot_coefficient, r, fixed_spot_discount, projected_spot_discount, step_price_curr, underlying_price, lot_volume,
state.

o W3 Tabnuubl opt_sess_contents yaaneHo none base_isin_id.

o Haunnas c Bepcum 7.0 none europe B Tabnumue opt_sess_contents 06bABNSETCA yCTapeBLUNM U ByeT yaaneHo
B Bepcum 7.6. BmecTo Hero cnegyert Mcnonb30BaTth nose exercise_style n3 tabnuupl option_series.

o HauuHas ¢ Bepcum 7.0 nosne min_step B Tabnmue opt_sess_contents 06bsBASETCS yCTapeBLIUM 1 BYAET yaaneHo
B Bepcuy 7.6. BMECTO Hero crieAyeT “cnosb3oBarb nosie min_step 13 Tabnuupl option_series.

o HaunHasi ¢ Bepcuu 7.0 none lot_volume B Tabnuue opt_sess_contents 06bsiBNsieTCA ycTapeBLUUM 1 GyaeT yaa-
NeHo B Bepcuy 7.6. BMECTO Hero cieayeT 1cnosb3oBark nose lot_volume n3 Tabnuubl option_series.

o HauvHas ¢ Bepcuu 7.0 none step_price B Tabnmue opt_sess_contents 06bsBASETCA ycTapeBLwUUM 1 ByaeT yaa-
NeHo B Bepcun 7.6. BMeCTO Hero cnegyeT 1Ucnosb3oBaTh nose step_price u3 Tabnuvupl option_series.

[e]

B Tabnuuy fut_vchb go6asneHbl nons asset_class v board_md.
o B tabnuue fut_vcb ansa nons asset_class yfaneHo 3HaveHve: '7' - paroueHHble MeTalbl.

o B Ttabnuuy opt_intercl_info go6asneHbl nons premium n premium_in_settl_currency.

o B Tabnuuy opt_vcb go6asneHo none settlement_currency.
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o W3 Tabnuubl prohibition yaaneHo none prohib_id.

o YpaneHa yctapeBLwas Tabnuua usd_online.

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

e lMotok FORTS_CLR_REPL:
o B Tabnuubl opt_pos 1 opt_pos_sa fobasneHbl Noas premium u premium_in_settl_currency.
o JlobaBneHa Tabnuua option_series_settl.
e lMotok FORTS_VM_REPL:
o B Ttabnuupl opt_vm 1 opt_vm_sa fob6asneHbl noas premium u premium_in_settl_currency.
e Motok FORTS_INFO_REPL:

o HauuHas c Bepcun 7.0 none subrisk_step B Tabnuue base_contracts_params o6bsBNsieTca ycrapesLumm 1 byaet
yAaneHo B Bepcuu 7.6. BMecTo Hero cnegyeT cnosb3oBarth nose strike_step u3 Tabnuupl option_series_params.

o B Tabnuuy base_contracts_params go6asneHbl nons asset_class u cf_risk.

o B Tabnuue base_contracts_params fna nons asset_class yaaneHo sHadeHue: ‘7' - [iparoyeHHble MeTasbl.

o HauuHas c Bepcun 7.0 none subrisk B Tabnuue futures_params o6bABASETCS ycTapeBLUMM U OyAeT yaasieHo B
Bepcun 7.6. BMecTo Hero cnefyeT Ucnonb3osarb nose sub_risk n3 tabnuupl option_series_params.

o B Tabnuuy option_series_params pgob6asneHbl nons sub_risk, spread_aspect, enforce_half_netting,
min_step, step_price, lot_coefficient, r, interest_rate_risk_up, interest_rate_risk_down, fixed_spot_discount,
projected_spot_discount.

o W3 Tabnuupl option_series_params ygasneHsl nons a, b, c, d, e, s.

* 3MeHeHbI TeKCTbl KOA0B OLwn60okK: 4067.
05.04.2022 BHeCEHHble n3MeHeHuA:
» [o6asneH pasgen "2.2.2.1. OgHoAHEBHbIE (PbloYepChl C aBTONPOIOHraumen”.
* YnaneH pasgen "3.3.4. MOHUTOPUHT latency co CTOPOHbI KIMEHTA", ABAAIOLMIACS yCTapeBLUIMM.
* lNMotok FORTS_REFDATA_REPL:
o B tabnuue fut_sess_contents Ans nons signs nossuacs HoBbIn 6uT: 0x4000 - OAHOAHEBHbIV (IbIOYEPCHDIN KOH-
TpakT ¢ aBTonponoHraumein (CFD - Contract for difference).
e Motok FORTS_CLR_REPL:
o B tabnuuy fut_sess_settl no6asneHo none swap_rate.
20.10.2021 BHecéHHble n3meHeHus:
» [opaboTka yTnnutbl 4518 cMeHbl napons (change_password.exe):

o B cTpoky 3anycka fo6aBneH napametp app_name (MMs NPUIOXKeHNs).

o B cTpoky 3anycka fo6asneH napameTp local_pass (naposb A1 NoKabHOro COeANHEHNS C POYTEPOM).

o 13 BO3MOXHbIX K/ltoueli CTPOKM 3anycka yaaneH kitou key.

» No6asneH HoBbli noTok FORTS_PROHIBITION_REPL - 3anpeTtbl. Tabnuua prohibition BbiHeceHa B 0TAeNbHbIV

MOTOK.

* MNotok FORTS_REFDATA_REPL:

o HauuHas ¢ Bepcum 6.15 Tabnuua prohibition 06baBNsIETCS ycTapeBLUeii 1 ByeT yaaneHa B Bepcun 7.3. BmecTo

3TOli TabNULbl HAZ UCNob30BaTh Tabnuuy prohibition notoka FORTS_PROHIBITION_REPL.
e Motok FORTS_INFO_REPL:

o HaumHas ¢ Bepcuu 6.15 none signs B Tabnuue currency_params 06bsSBNSETCS yCTapeBLWUM 1 ByaeT yaaneHo
B Bepcun 7.3.

» [ob6aBneHbl HOBblE KOAbI OLIMGOK: 81, 4280-4282.

20



13.03.2026

PLAZA Il wnto3 Bepcus 9.3

Aata

N3meHeHus

VI3MeHeHbl TEKCTbI KOA0B OLWN60K: 4160.

YpaneHbl Kogpl owmo6ok: 4168.

23.07.2021

BHeCEHHbIe N3MEHEHUS:

[o6asneH pasgen "2.10. Coenkv yperynmposaHus'.

Motok FORTS_PART_REPL:

o W3 Tabnuubl part yaaneHo nosne balance_money.

MNotok FORTS_REFDATA_REPL:

o B Ttabnuupl fut_sess_contents u fut_instruments go6aeneHo none enforce_ims_half_netting.
MNotok 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.
MNotok 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 6yaeTt 3anoNHATLCA 3HAYEHUSIMU CTaBKM.

YaaneHb! kogbl ownbok: 4120, 4121.

[o6asneHbl HoBble KoAbl own60k: 80.

14.05.2021

BHeCEéHHble N3MEHEHUS:

B pa3gen "2.4.3. Tunbl caenok, hopmupyembie Npu UCNONHEHUN U UCTeYEeHUM (hbHYEPCOB Y ONLMOHOB" A06aBNEHO
onvcaHue HoBbIX (h/1aros:

o eDontFineRF (0x80000000000000) - Mpu3Hak HeB3MMaHus WTpada 3a CAeNKN yperynmposaHus.

YpaneHbl notokn FORTS_FUTTRADE_REPL n FORTS_OPTTRADE_REPL. BMecTo HUX cnegyeT Ucnonb3oBarb
notok FORTS_TRADE_REPL.

YpaneHbl notokn FORTS_FUTORDERBOOK_REPL n FORTS_OPTORDERBOOK_REPL. BmecTo Hux cneayet
mcnonb3osatb NOTok FORTS_USERORDERBOOK_REPL.

YpaneHsl notokn FORTS_FUTCOMMON_REPL n FORTS_OPTCOMMON_REPL. BMecTo HUX cnefyeT Ucnosib-
3oBartb notok FORTS_COMMON_REPL.

YpaneHbl notokn FORTS_FUTINFO_REPL n FORTS_OPTINFO_REPL. BMecTo HUx cnefyet Ucrnosb30Bartb NOTOK
FORTS_REFDATA_REPL.

Ypaneubl notokn FORTS_FUTAGGR5_REPL, FORTS_FUTAGGR20_REPL, FORTS_FUTAGGR50_REPL,
FORTS_OPTAGGR5_REPL, FORTS_OPTAGGR20_REPL n FORTS_OPTAGGR50_REPL. BmecTo HuX cnegyet
ncnonb3osatb Notokn FORTS_AGGR5_REPL, FORTS_AGGR20_REPL n FORTS_AGGR50_REPL.

Motok FORTS_TRADE_REPL:

o W3 tabnuy, orders_log n multileg_orders_log yaaenexo none local_stamp.

o B Tabnuubl orders_log n multileg_orders_log go6asneHo none reason.

o B Tabnuubl user_deal n user_multileg_deal go6asneHbl nons reason_buy u reason_sell.
Motok FORTS_FEE_REPL:

o [lob6aBneHa Tabnuua penalty.

Motok FORTS_USERORDERBOOK_REPL:

o B Tabnuuy orders fo6aBneHo none reason.

MNotok FORTS_PART_REPL:

o B Tabnuuy part go6asneHo nosne penalty.

o B Tabnuuy part_sa go6asneHo norse blocked_tax.

Motok FORTS_REFDATA_REPL:
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o N3 Tabnuy fut_sess_contents, fut_instruments 1 opt_sess_contents yaasneHo nosne d_start.
o B tabnuuy prohibition no6asnero none xprohibition_id.

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

o HauuHas c Bepcun 6.9 Tabnmua usd_online o6bsiBNseTCsa ycTapesLueii u byaet yaaneHa B Bepcum 6.15. BmecTo
3TOl TabnNULbl HAA0 Mcnob3oBaThk Tabnuuy curr_online notoka MOEX_RATES_REPL.

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

o N3 komaHg AddOrder, MoveOrder, DelOrder, DelUserOrders, IcebergAddOrder, IcebergMoveOrder wu
IcebergDelOrder yaaneHo none local_stamp. [lo6asneHbl HoBble Tunbl komaHnd: 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 oLn6ok: 3001.

* lI3MeHeHbl TEKCTbI KOA0B OoLWmnbok: 4017.

25.02.2021

BHeCEHHbIe N3MEHEHUS:
e Motok FORTS_PART_REPL:

o HauunHas c sBepcun 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 nogadmn KoMaHz;:

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

» [o6aBneHbl HOBblE KOAbl OLLUMGOK: 4226.

19.10.2020

BHECE&HHble N3MEHEHUSA:

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

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

o B Tabnuuax orders_log n multileg_orders_log none local_stamp 06bsiBNseTcsa ycrapeBLUnm 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 po6aBneHo none publication_state.
* lMotok FORTS_ORDBOOK_REPL:

o B Tabnuuy info go6asneHo none publication_state.

» Motok FORTS_REFDATA_REPL:
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o B Ttabnuuy user gobasneHo none password_expiration_date.
* lI3MeHeHuns B peno3nTopum CXem nogayun KoMaHz;:
o O6HOBMIEHHasA KOMaHAa yCTaHoBKY knmeHTckux mmmTtoB ChangeClientMoney (msgid=458).
o YpaneHol cnegywowme ycrtapeslune komaHabl: FutAddOrder, OptAddOrder, FutAddMultilegOrder, FutDelOrder,
OptDelOrder, FutMoveOrder, OptMoveOrder, FutDelUserOrders, OptDelUserOrders, FutChangeClientMoney,
FutChangeBFMoney, FutExchangeBFMoney, FutTransferClientPosition, OptTransferClientPosition,
FutChangeBFLimit.
o KomaHga OptChangeRiskParameters nepenmeroBaHa B OptChangeRiskParametersNextSession.
o B komaHgax none local_stamp o6bsiBnsieTca yctapeswm 1 6yaeT yaaneHo B sepcun 6.9.
» [lo6aBneHbl HOBble koAbl owwnbok: 300-307, 4175.
* I3mMeHeHbI TeKCTbl koA0B own60kK 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-3asiBkX, CAEMKM NO ancbepr-3asBke
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 pgo6asneHbl 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.
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o lMone xamount_rest nepemmeHoBaHo B public_amount_rest.
o [Mone action nepemmeHoBaHo B public_action.

» B Ttabnuuax deal n multileg_deal notoka FORTS_DEALS_REPL:
o Mone id_ord_buy nepermeHoBaHo 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 [Mone 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 - o6begnHeHne FORTS_FUTCOMMON_REPL wun
FORTS_OPTCOMMON_REPL.

e Motokn FORTS_FUTCOMMON_REPL n FORTS_OPTCOMMON_REPL B Bepcun CMNEKTPA 6.5 o6basnstoTcs
yCTapeBLWMU, U3MEHEHNS 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 (ObIOYEPCHBIX U OMLMOHHbIX 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 yaaneHo none share.

o W3 Tabnuubl fut_pos yaaneHo none account.

o W3 Tabnuupl opt_pos yzaneHo none account.

» flo6aBneH HoBblli notok FORTS_REFDATA_REPL - o6begnHedne 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 unis_foreign.

o W3 Tabnuupl fut_instruments yaaneHsl nona code_vcb, old_kotir, d_pg, d_exp, exec_name u last_cl_quote.

[e]

13 Tabnuupbl dealer yoaneHo none go_ratio.

o W3 tabnuupl prohibition yganeHo none code_vch.

(e]

B ta6nuuy fut_margin_type no6aeneHo none operator_input.

24



13.03.2026

PLAZA Il wnto3 Bepcus 9.3

Aata

N3meHeHus

o M3 Tabnuupl opt_sess_contents yaaneHbl nons code_vcb, old_kotir, d_pg, bgo_c, bgo_nc, bgo_buy un
last_cl_quote.

o N3 Tabnuubl opt_vcb yaanexno none code_vch.

o B Tabnuuy option_series go6asneHo none m_bach.

MNotok FORTS_INFO_REPL:

o N3 Tabnuubl base_contracts_params yganeHo none code_vcb.

o W3 tabnuupl futures_params yganeHbl nons code_vch, settl_price n settl_price_real.

¢}

M3 Tabnuubl investor yaaneHo none go_ratio.

o N3 Tabnuubl dealer yganeHo none go_ratio.

o B Tabnuuy option_series_params go6asneHo none m_bach.

MNotok 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.

M3mMeHeHNs B penosuTopumn cxem nogadn KoMaHz:

o Jlo6aBneHa HoBas komaHaa AddOrder - o6beauHsieT FutAddOrder, OptAddOrder n FutAddMultilegOrder.
o Jlo6aBneHa HoBast komaHaa DelUserOrders - o6beauHset 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.

[o6asneHbl HOBblE KOAbI OINGOK: 4174, 4258, 4259, 4260, 4261, 4262, 4264, 4266, 4268.

19.06.2020

BHeCEHHbIe N3MEHEHUS:

[ob6asneH pasgen "2.6.9. MNogaepxka oTpuuatenbHbiX LeH B SPECTRA".
[o6asneH HoBbli noTok FORTS_RISKINFOBLACK_REPL - Puck-napametpsl a1s mogenu bnaka-Lloynsa.

[o6aeneH HoBbli noTok FORTS_RISKINFOBACH_REPL - Puck-napametpbl gns mogenu bawense. B penuse
6.4.20 B napameTpax TpaHcaupyetcs 0.

Motok FORTS_FUTCOMMON_REPL:

o B Tabnuuy common fo6asneHo none price_assigned_by_admin.
Motok FORTS_FUTINFO_REPL:

o B Ttabnuuy fut_vcb go6aeneHbl nons negative_prices, option_model.
MNotok FORTS_OPTINFO_REPL:

o B Tabnuuy opt_vcb gobaBneHsl nons negative_prices, option_model.
o B Tabnuuy option_series gob6aeneHsl nons a-s_black, a-s_bach.
MNotok FORTS_INFO_REPL:

o B Tabnuuy base_contracts_params go6asneHo nose option_model. Monsa has_options n spot_price 06baABNSA-
10TCA ycTapesLwmmn n 6yayT yaaneHsl B Bepcun 6.6.

o B Ttabnuuy futures_params go6aeneHbl nons attribute, mr_addon_up, mr_addon_down.

o B Tabnuuy option_series_params gobasneHsl nons a-s_black, a-s_bach.

Motok FORTS_VOLAT_REPL:
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o B Tabnuuy volat fo6asneHo none option_model.

15.01.2020

BHeCE&HHble N3MeHeHUsA:
» [o6asneH pasgen "2.6.8. BNoOkMpoBKa 6GPOKEPCKOW YacTu KIMeHTCKoro céopa'.
» [No6asneH HoBbI NnoTok FORTS_BROKER_FEE_REPL - Bpokepckue KOMUCCUU.

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

e Motok FORTS_PART_REPL:

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

o B Tabnuuy common go6asneHo nosne total_premium_volume.
* I3MeHeHVs1 B peno3vnTopumn cXem nogauu KoMaHz;:

o YpaneHa komaHga FutChangeBFParameters.

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

» [lo6aBneHbl HOBble KoAbl owmn60k: 3000.

10.12.2019

BHeCEHHbIE N3MEHEHUS:

* BHeceHbl nameHeHus B pasgen "3.1.3. YctaHoska O B cpege Windows".

12.09.2019

BHeCE&HHble N3MeHeHus:

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

31.08.2019

BHeCEHHbIe 3MeHeHusA:

» [No6asneH pasgen “3.3.9. MapTULMOHNPOBaHKe MaTymHra".

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

e MNotok FORTS_FUTINFO_REPL:

o [lo6aBneHa Tabnuua instr2matching_map.

e lMotok RTS_INDEX_REPL:

o W3 Tabnuupl rts_index yaaneHbl yctapesLve nons prev_close_value, open_value, max_value, min_value.

* 13MeHeHVs1 B peno3nTopumn cXem nojaun KoMaHz;:

o [lo6aBneHbl HoBble KoMaHAbl DelOrder, MoveOrder, ChangeClientParameters.

oB KoMaHgax ChangeBFParameters " ChangeClientParametersNextSession y none
calendar_spread_margin_type n ics_margin_type Tin nons i4 usmeHeH Ha il.

» [lo6aBneHbl HOBble KOAbI OLLINGOK 78, 79, 4269.

20.06.2019

BHeCEHHble 3MeHeHuA:
* lMotok FORTS_FUTTRADE_REPL:
o W3 tabnuupbl orders_log yaanexsl nons hedge u trust.
o W3 tabnuubl multileg_orders_log yaaneHsl 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 yganeHnsl nons isin_id_repo, buyback _amount, trust_buy, trust_sell, hedge_buy,
hedge_sell.

» [otok FORTS_OPTTRADE_REPL:

o N3 Tabnuubl orders_log yaaneHsl nons hedge u trust.

26



13.03.2026 PLAZA Il wnto3 Bepcus 9.3

Aata N3meHeHus
o N3 Tabnuubl user_deal yaaneHsl nons trust_buy, trust_sell, hedge_buy, hedge_sell.

e 3 Tabnuupbl multileg_deal notoka FORTS_DEALS_REPL yaganeHo none buyback _amount.
* W3 Tabnuupbl adjusted_fee notoka FORTS_FEE_REPL yganeHo none id_repo.
e MNotok FORTS_FUTORDERBOOK_REPL / FORTS_OPTORDERBOOK_REPL:
o W3 tabnuupl orders yaaneHsl nons hedge u trust.
e Motok FORTS_FUTCOMMON_REPL:

o M3 Tabnuubl common yaaneHo none cur_kotir_real, n nobaeneHbl B Tabnuuy nons settlement_price_open n
market_price.

e lMotok FORTS_OPTCOMMON_REPL:

o B Tabnunuy common go6aeneHo none settlement_price_open.
* lMotok FORTS_FUTINFO_REPL:

o JlobasneHa Tabnuua clearing_members.

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

¢}

B Tabnuuy fut_vcb no6asneHbl nons base_contract_code, signs.

o N3 Ttabnuupl fut_instruments yganeHo none price_dir, 1 go6asneHbl B Tabnuuy nons base_contract_code,
settlement_price_open, settlement_price, last_trade_date, d_exp_start, series_type.

[e]

B Ta6nuuy prohibition fo6asneHo none base_contract_code.

¢}

B Tabnuuy dealer go6asneHsl nons coeff_im, short_option_minimum_charge_ratio, ics_margin_type.

[e]

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

» Motok FORTS_OPTINFO_REPL:

o B Tabnuuy opt_sess_contents pgo6aeneHsl 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_vcb gobasneHo none base_contract_code.
o B Tabnuuy option_series gob6asneHo nose signs.
e lMotok FORTS_CLR_REPL:
o B Tabnuubl money_clearing n money_clearing_sa go6asneHo none asset_type.
o B Ttabnuuy fut_pos fob6asneHo none account_type.
o B Tabnuuy opt_pos fo6asneHo nose account_type.
o N3 Tabnuubl pledge_details yaaneHo none com_ensure.
e Motok FORTS_VM_REPL:
o N3 tabnuy fut_vm, opt_vm, fut_vm_sa, opt_vm_sa yganeHo none vm_real.
e lMotok FORTS_INFO_REPL:
o Jlo6aBneHa Tabnuua multileg_dictionary.

o W3 Tabnuubl base_contracts_params yaaneHo none is_usd, n fo6aBneHbl B Tabnuuy nons base_contract_code,
window_size.

[e]

B tabnuuy futures_params go6asneHbl nons base_contract_code, settlement_price, risk_range_center.
o YpaneHa Tabnuua virtual_futures_params.

o B Tabnuuy investor go6aeneHbl nons is_blank, coeff_im, short_option_minimum_charge_ratio, ics_margin_type.

[e]

B Tabnuue investor none n_clr_2delivery nepenmeHosaHo B num_clr_2delivery.
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o B Ttabnuuy dealer fo6aBneHsl nons coeff_im, short_option_minimum_charge_ratio, ics_margin_type.
* lI3MeHeHuns B peno3nTopum CXem nogayun KoMaHz;:
o B komaHgax FutAddOrder, OptAddOrder yganeHs! nons du, hedge.
o B komaHge FutChangeBFMoney yaaneHo none limit_pledge.
o B komaHge FutExchangeBFMoney yaaneHo none amount_pledge.
o B komaHgae FutAddMultiLegOrder ynaneHsl nons price, hedge, trust, trade_mode, none rate_price nepenMeHo-
BaHO B swap_price.
o B komaHgax FutDelUserOrders, OptDelUserOrders, FutChangeClientProhibit, OptChangeClientProhibit none
code_vch nepevmeHoBaHo B base_contract_code.
o flobasneHbl HoBble komaHAbl ChangeClientMoney, ChangeBFMoney, ExchangeBFMoney, ChangeBFLimit,
ChangeBFParameters, TransferClientPosition, ChangeClientParametersNextSession.
o KomaHga FutChangeBFClientDefaultParameters nepevmeHoBaHa B ChangeBFClientDefaultParameters.
o B komaHay OptChangeRiskParameters go6aeneHo none short_option_minimum_charge_ratio - "HanBuayans-
HbI KO3hpULMEHT Beca cueHapust SOMC".
» [lo6aBneHbl HOBblE KOAbI OLIMGOK 77, 4225.
14.01.2019 BHeCEHHbIe n3MeHeHusA:
» B Tabnuuy fut_vcb notoka FORTS_FUTINFO_REPL go6asneHo nosne base_contract_id.
* B Tabnuuy opt_vcb notoka FORTS_OPTINFO_REPL go6asneHo none base_contract_id.
05.12.2018 BHecéHHble n3meHeHus:

[o6asneHbl pasgens! "2.7. PageneHve ctaTycoB y4acTHUKOB TOProB U y4acTHUKOB kaupuHra" u "3.3.8. CmeHa
naponsi 4ocTyna B TOProByto cnuctemy".

B komaHgbl FutAddOrder, FutAddMultiLegOrder, FutDelOrder, FutMoveOrder, OptAddOrder, OptDelOrder,
OptMoveOrder fobaeneHo none ncc_request - npusHak “"3anpoc k HKL, Ha 3akioyeHne caenok ¢ y4acTHUKOM
TOproe". A TaKke N3MeHeHbl NAeHTUMKATOPbl 3TUX KOMaH[,.

[o6asneHbl komaHapl DelOrdersByBFLimit 1 ChangePassword.

B komaHze OptRecalcCS none isin_id 3ameHeHO Ha option_series_id, a Takke n3MeHeH naeHTndmnkaTop KoMaHabl.
[o6asneHbl HOBblE KOAbI OLIMGOK 682, 4168, 4169, 4170, 4171, 4172, 4173, 4221, 4222, 4223, 4224, 4230.
Motok FORTS_OPTINFO_REPL:

o [lo6aBneHa Tabnuua option_series.

o B Tabnuue opt_sess_contents yganeHsl nons is_limited, limit_up, limit_down, exch_pay un go6aeneHo nosne
option_series_id.

Motok FORTS_FUTINFO_REPL:
o YnaneHsbl Tabnuubl diler n investr.
o B Ttabnuuy dealer go6asneHbl nons firm_id n tm_name.

o W3 Tabnuupbl fut_sess_contents yaaneHsl nons is_limited n exch_pay, u go6aeneHsl B Tabnuuy nons d_exp_start
nd_exp_end.

o N3 Tabnuubl fut_instruments ypaneHsl nonsa is_limited, volat_min, volat_max, is_limit_opt, limit_up_opt,
limit_down_opt, adm_lim, adm_lim_offmoney un apply_adm_limit.

Motok FORTS_MM_REPL:
o B Ttabnuue cs_mm_rule none isin_id nepermeHoBaHo B option_series_id.
Motok FORTS_MISCINFO_REPL:

o B Tabnuue volat_coeff none isin_id nepenmeHoBaHo B option_series_id.

MNotok FORTS_INFO_REPL:
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o B Tabnuue option_series_params nose isin nepenMmeHoBaHo B small_name, none exp_date nepenMeHoBaHO B
expiration_date, n no6asneHbl nons option_series_id 1 underlying_id.
o W3 Tabnuupl base_contracts_params yaaneHo none currency_volat.
26.09.2018 [lo6asneH HOBbIN KOA oLwn6KM 4208.
25.09.2018 [Lo6asneH pasgen "3.3.7. KnueHtckme SMA-/10rMHbI (CMOHCUMPYEMbIA focTyn)".
03.08.2018 M3 Tabnuupl orders notoka FORTS_ORDBOOK_REPL ynaneHo none aspref.
01.08.2018 M3 notoka FORTS_INFO_REP ypaneHbl Tabnvubl sma_master, sma_pre_trade_check.
31.07.2018 B notok FORTS_INFO_REPL pgo6asneHa tabnuua option_series_params.
30.07.2018 M3 Tabnuubl opt_vcb notoka FORTS_OPTINFO_REPL yaaneHo none coeff_out.
27.07.2018 BHecéHHble n3meHeHus:
* 13MeHeHbI onucanus noneii is_cupon B Tabnuuax fut_bond_nkd v fut_bond_nominal
* MNepeumeHoBaHa Tabnuua fut_bond_nkd.
26.07.2018 [Jlo6aBneH HOBBIV kog, oLnbKM 4220.
26.07.2018 BHeCEHHble n3MeHeHuA:

« Motok FORTS_CLR_REPL:
o W3 tabnuy, fut_pos, opt_pos, fut_pos_sa, opt_pos_sa yganeHbl nons pos_beg, pos_end

o u3 Tabnuubl pledge_details ypaneHbl nons amount_beg, pay, amount, amount_beg_money, pay_money,
amount_money.

» Motok FORTS_DEALS REPL:
o u3 Tabnuubl deal yaaneHsl nons pos, amount.
o 13 Tabnuupl multileg_deal ynaneHo none amount.

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

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

e Motok FORTS_MM_REPL: n3 ta6nuy, fut_MM_info n opt_ MM_info yganeHsl nons amount_sells, amount_buys,
mm_amount.

e Motok FORTS_OPTINFO_REPL:
o u3 Tabnuubl opt_rejected_orders yaaneHo nose amount
o 13 Tabnuubl opt_exp_orders yaaneHsl noas amount, amount_apply

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

» MoTtok FORTS_POS_REPL: 13 Tabnuy, position n position_sa yaaneHsl nons pos, buys_qty, sells_gty, open_qty.
* lMotok FORTS_FUTINFO_REPL:

o u3 Tabnuupl fut_rejected_orders yganeHo none amount

o pobasneHbl Tabnuupl user, sma_master, sma_pre_trade_check

o ypaneHa tabnuua fut_sess_settl

o B Tabnumuy fut_margin_type go6asneHo none type

O u3MeHeHbl onucaHus nonein UCP_type u prohibit_coeff.
* lMoTtok FORTS_INFO_REPL:

o ypaneHa Tabnuua opt_sess_settl

o pobasneHbl Tabnuupl sma_master, sma_pre_trade_check

o 13 Tabnumupl opt_vcb yaaneHo nose min_vol.
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e lMotok FORTS_FUTTRADE_REPL:
o B Tabnuupl orders_log n multileg_orders_log no6asneHo none aspref
o u3 Tabnuy orders_log n multileg_orders_log yaaneHsl nosis amount, amount_rest, status
o u3 Tabnuupl user_deal yganeHsl nons pos, amount, status_buy, status_sell
o u3 Tabnuupl user_multileg_deal yaaneHsl nons amount, status_buy, status_sell.
* Motok FORTS_OPTTRADE_REPL:
o B Tabnuuy orders_log fo6aBneHo none aspref
o u3 Tabnuupbl orders_log yaaneHsl nons amount, amount_rest, status
o u3 Tabnuubl user_deal yaaneHsl nons pos, amount, status_buy, status_sell.
e lMotok FORTS_ORDBOOK_REPL:
o B Tabnuuy orders fo6asneHo none aspref

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

Motokn FORTS_FUTORDERBOOK_REPL/FORTS_OPTORDERBOOK_REPL:
o B Tabnuuy orders go6asneHo none aspref
o W3 Tabnuupl orders yaaneHsl nons status, amount, amount_rest, init_amount.

» Motok RTS_INDEX_REPL: B Tabnuuy rts_index go6asneHbl nons value_highprec, prev_close_value_highprec,
open_value_highprec, max_value_highprec, min_value_highprec.

18.07.2018

Lo6asneHbl komaHabl SetSmaPreTradeCheck, DelSmaPreTradeCheck, UserKillSwitch.

25.06.2018

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

21.06.2018

[ob6asneH pasgen "3.3.6. [oTOKK, NonyyaeMble IOMTMHAMU pasHbIX NOLTUNOB".

19.06.2018

Y komaHgbl FutChangeClientMoney yganeHbl 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

BHeCéHHble N3MEHEHNS:

» [lo6aBneHo onucaHune komaHabl FutChangeBFLimit.

» B Ttabnuuy part_sa notoka FORTS_PART_REPL pgo6asneHbl nons money_blocked n vm_reserve.
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31.01.2018 BHeCE&HHble N3MeHeHUs:

* 3 Tabnuubl money_clearing notoka FORTS_CLR_REPL yganeHo none ext_reserve.

* 3 tabnuy fut_sess_contents u fut_instruments notoka FORTS_FUTINFO_REPL ynaneHo none coeff.

* B Tabnuue fut_bond_registry notoka FORTS_FUTINFO_REPL n3meHéH Tun nonsa bond_type Ha i4.

* W3 notoka FORTS_FUTTRADE_REPL yganeHsl Tabnuupl deal n multileg_deal.

* 3 notoka FORTS_OPTTRADE_REPL ynaneHa ta6nuua deal.

* 3 Tabnumupl base_contracts_params notoka FORTS_INFO_REPL yganeHo none points_num. B 3Ty xe Taénuuy
nob6asneHbl nons spot_price, mrl, mr2, mr3, Ik, Ik2, risk_points_n.

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

* 13 Tabnuubl virtual_futures_params notoka FORTS_INFO_REPL yganeHbl nons is_net_positive, volat_range,
t_squared n max_addrisk. B a3ty e Tabnuuy pfob6asneHbl nons exp_clearings_sa, volatility risk,
volatility_risk_mismatch, time_to_expiration.

» B Ttabnuuy sys_events notoka FORTS_INFO_REPL go6aeneHo none server_time.

* 13 Tabnuubl common notoka FORTS_OPTCOMMON_REPL yganeHo none isin_is_spec.

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

* U3 Tabnuupl part_sa notoka FORTS_PART_REPL yganeHbl nons pledge_amount v liquidity_ratio. B aTy xe Ta-
6nvLy pobasneHsl nons vm_intercl u fee.

» [No6asneHo onucaHue notoka FORTS_FEERATE_REPL - [10TOK TOYHbIX KOMUCCUIA BUPXN.

» [o6aBneHo 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 Ttabnuuy investr notoka FORTS_FUTINFO_REPL go6aeneHo none calendar_spread_margin_type.

» B notok FORTS_FUTINFO_REPL po6asneHbl Tabnuubl dealer u investor.

» B notok FORTS_INFO_REPL po6asneHbl Tabnuupbl dealer u investor.

26.12.2017 BHeCE&HHble N3MeHeHUsA:
* B Tabnuuy position notoka FORTS_POS_REPL go6asneHo none account_type
» B notok FORTS_POS_REPL go6asneHa Tabnuua position_sa.
21.12.2017 [o6aBneHbl HOBble KoAbl OLWMG0K (4160 - 4166).
16.11.2017 M3meHeHo onuncaHune napametpa code_vcb metoga FutDelUserOrders.
25.10.2017 BHeCE&HHble N3MeHeHUsA:

* M3 notoka FORTS_FUTINFO_REPL ynaneHna tabnuua delivery_report

» B 1abnuuy fut_rejected_orders notoka FORTS_FUTINFO_REPL go6asneHo none xamount

* B Tabnuubl opt_rejected_orders 1 opt_exp_orders notoka FORTS_OPTINFO_REPL go6asneHo none xamount

* B Tabnuuy opt_exp_orders notoka FORTS_OPTINFO_REPL go6asneHo none xamount_apply.

24.10.2017 BHeCE&HHble N3MeHeHUsA:

« B Tabnuuy fut MM_info notoka FORTS_MM_REPL po6asneHbl nons xamount_sells, xamount_buys,
Xxmm_amount

e B Tabnuuy opt MM_info notoka FORTS_MM_REPL po6aeneHbl nons xamount_sells, xamount_buys,
Xmm_amount

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

HUA 1 TUN nona amount.
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23.06.2017

YpanéH notok RTS_INDEXLOG_REPL.

02.06.2017

BHeceHHble N3MEHEHNS:
* B tabnuuy multileg_dict notoka FORTS_FUTINFO_REPL go6asneHo none leg_order_no.

* B Tabnuuy fut_margin_type notoka FORTS_FUTINFO_REPL po6aenexbl nons UCP_type, prohibit_coeff,
prohibit_type.

18.05.2017

BHeceHHbIe N3MEHEHUS:

* B Tabnuupl fut_pos, opt_pos, fut_pos_sa u opt_pos_sa notoka FORTS_CLR_REPL go6aBneHbl nons xpos_beg
1 Xpos_end.

« B Tabnuuy pledge_details notoka FORTS_CLR_REPL po6asneHbl nons xamount _beg, xpay, xamount,
xamount_beg_money, xpay_money, xamount_money.

15.05.2017

BHeceHHble n3MeHeHus:

* B 1abnuupbl common notokos FORTS_FUTCOMMON_REPL n FORTS_OPTCOMMON_REPL po6asneHs! nons
xamount_buy, xorders_buy_amount, xamount_sell, xorders_sell_amount, xamount, xcontr_count, Xpos.

« B Tabnuubl orders  notokoB ~FORTS_ORDBOOK_REPL, FORTS_FUTORDERBOOK_REPL wu
FORTS_OPTORDERBOOK_REPL gob6aBneHbl nonst xamount, xamount_rest, xinit_amount.

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

05.05.2017

BHeceHHble U3MeHeHUs:

* B tabnuuy deal notoka FORTS_DEALS_REPL go6asneHbl nNoss xpos 1 xamount.

» B tabnuuy multileg_deal notoka FORTS_DEALS_REPL go6asneHo none xamount.

» B Tabnuuy orders_log notoka FORTS_FUTTRADE_REPL go6aBneHbl nons xamount u xamount_rest.
* B tabnuuy multileg_orders_log notoka FORTS_FUTTRADE_REPL go6asneHbl nons xamount u xamount_rest.
» B Ttabnuuy deal notoka FORTS_FUTTRADE_REPL po6asneHbl nons xpos n xamount.

» B 1tabnuuy multileg_deal notoka FORTS_FUTTRADE_REPL pgo6asneHo none xamount.

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

» B Ttabnuuy user_multileg_deal notoka FORTS_FUTTRADE_REPL pfo6asneHo none xamount.

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

» B 1tabnuuy user_deal notoka FORTS_OPTTRADE_REPL fo6asneHbl nons xpos 1 xamount.

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

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

24.03.2017

BHeceHHble N3MeHeHUsA:

« B Tabnuue fut_vcb notoka FORTS_FUTIINFO_REPL nona 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 MO YMONYaHUIO (HYNW, NyCTble CTPOKK).

« B T1abnuue opt vcb notoka FORTS_OPTINFO_REPL nonsa exch_pay, exch_pay_scalped, clear_pay,
clear_pay_scalped, sell_fee, buy fee, is_spec, spec_spread, client_code 3anonHATCA 3HAYEHUAMN NO yMON4a-
HUIO (HYNK, NYCTbIE CTPOKM).

28.12.2016

BHeceHHble U3MeHEHUSI:
» [o6asneH pasgen "Motok FORTS_FORECASTIM_REPL - MporHo3 puckoB nociie BO3MOXHOWN pasaBuKKn'.

* 13 Tabnuupbl part notoka FORTS_PART_REPL yaaneHo none exp_weight.

21.12.2016

B COOTBETCTBMU C NOSINTUKON JEKOMMUCCUMN NPOrpamMmmHOro obecnedenusi ¢ 5 gekabps 2016 npekpaiieHa nogaepxka
API P2ClientGate n 6ubnuotek Plaza-2 Bepcuii Mnagwe nam paBHbix 198. 9T0 U3MeEHEHMEe OTMEHSIET N 06paTHYHo
COBMECTMMOCTb: LLU/IO3bI C 61bMoTekamMn Bepcuii MnagLle nnv pasHbiMmn 198, a Takke HanvMcaHHble C UCNob30Ba-
Huem API P2ClientGate, He cMOryT NpoAos/hkaTb CBOK paboTy.

30.08.2016

M3MeHEH cnmncok CMHXpoeBeHTOB B Tabnuue sys_events B notokax FORTS_PART_REPL, FORTS_CLR_REPL,
FORTS_INFO_REPL.
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18.05.2016

BHeceHHble n3MeHeHusA:
* YganeHo onucaHne MeTogos As1s paboTel co Cnotamm:
o "FutChangeBrokerVcb - N3ameHeHne napameTtpos b® no BA™;
o "FutChangeClientVchb - I3meHeHve knneHTckMx napameTpos rno BA";

o "FutChangeMoney - Vi3meHeHne numunTa Ha nokynky cnoTtos no 6",

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

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

* 13 coobueHus "FutChangeClientMoney - /I3MeHeHve KNMeHTCKMX NMMUTOB" yaaneHo none num_clr_2delivery.
[na cTapbix Bepcuii coobLeHunii aTo none 6yAeT UTHOPUPOBATLCS B Clyyae 3arno/iHEHNS.

» [oo6aBneHo 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 Tabnumupl: 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 Tabnuupl 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 Tabnunuy fut_sess_contents go6aeneHo 2 HoBbIx nons: pctyield_coeff n pctyield_total.

12.08.2015

[Jlo6asneHbl HoBble koAbl OLWn60K (200 - 208).

23.01.2015

B "OnucaHne Toprosoro w3a" fobasneH pasgen "O6paboTka HewTaTHbIX CUTyauuii”.

22.01.2015

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

16.12.2014

OTpefakTMpoBaH CNMCOK KOAO0B OLUMOOK.

29.09.2014

[o6asneHa pacumdgposka 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 TpaHCMpyloTcsa 06si3aTenscTBa Map-
KeT-MelikepoB ¢ AeTasmsaumeit 4o CeMU3HAYHOTO KNMEHTCKOTO Koaa.

dopmarthbl 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 Tunamu JOroBopoBs
Ha oKasaHue MapKeT-MelikepCcKnX YCnyr.

15.04.2014

[Jlo6aBneHbl HOBblE KOMaHAbI:
« [NepeHoc thblovepcHoit nosunuun mexay b®

MepeHoc oNuUMOHHOM No3uumnn mexay b

14.01.2014

[Jlo6aBneHbl HOBblE MONS:
« fulfil_min - npoyeHT MUHUMaIbHOro UCMO/THEHNS 0653aTeNIbCTB 3a TOProBYH CECCUID

fulfil_partial - npoueHT YacTUYHOro NCNOMHEHNS 0653aTeNbCTB 3a TOProBY CECCUIO

fulfil_total - npoueHT NoNHOro UCNoNHEeHUss 0653aTe/NbCTB 3a TOPrOBYHO CECCUI0
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is_fulfil_min - npu3Hak MMHUMaNbLHOrO NCNOMHEHUSI 0653aTENbCTB B TEKYLLMIA MOMEHT
is_fulfil_partial - npu3Hak 4acTU4YHOrO NCNONHEHUSI 06A3aTeNbCTB B TEKYLLMIA MOMEHT
is_fulfil_total - npu3Hak No/IHOro NCNOMHeHWA 0653aTeNbCTB B TEKYLLUA MOMEHT
B Tabnuubl fut_ MM_info, opt_MM_info notoka FORTS_MM_REPL
31.05.2013 [o6asneHo HoBOe none:
* rate_id - VigeHTudmkaTop Kypca
B Tabnuuy clr_rate notoka FORTS_CLR_REPL
18.04.2013 [o6asneH aHOHUMHBI noTok orderbook:
- FORTS_ORDBOOK_REPL
[o6asneHo none:
» ext_reserve - [lonoNHUTENbHBIN pe3eps
B Tabnumuy money_clearing notoka FORTS_CLR_REPL
YpaneH notok FORTS_CLMONEY_REPL
12.04.2013 [lo6aBneHo HoBoOe norne:
» exch_pay - BupxeBoii c60p 3a 1 KOHTPaKT B py6nsix
B Tabnuuy fut_sess_contents notoka FORTS_FUTINFO_REPL
10.04.2013 [o6asneHo HoBOe none:
» exch_pay - BupxeBoii c60p 3a 1 KOHTPaKT B pyonsix
B Tabnuuy opt_sess_contents notoka FORTS_OPTINFO_REPL
26.03.2013 [o6aBneHo HoBoe none:
* rate_id - ViaeHTudmkaTop Kypca
B Tabnuubl fut_vcb n opt_vcb notokoB FORTS_FUTINFO_REPL n FORTS_OPTINFO_REPL
[Jo6aBneH NOTOK penmkaumm:
* MOEX_RATES_REPL - Kypcbl Ba/11OT OH-/1aiiH
[lobaBneHa HoBas Tabnuua:
* rates - CnpaBOYHUK KypCcOB BasTlOT
B notok FORTS_FUTINFO_REPL
27.11.2012 13MeHeHne onncaHnsa Tabnuupl user_deal.
01.11.2012 [o6aBneHo onucaHne AByX COObITUIA 418 Tabnmubl Sys_events.
30.10.2012 O6HOBNEHNE AOKYMEHTALMN:
* B pasgene "Metog FutChangeMoney - VI3meHeHne nuMuTa Ha Nokyrnky crnotos no B®" gononHeHo onucaHune na-
pameTpa limit_spot_buy.
* B paspgenax "Metog FutMoveOrder - MNMepemelueHne asyx 3asaBok” 1 "Metog OptMoveOrder - NepemeLleHne aByx
3asBOK" JOMOSIHEHO ONMCaHUe Noruku paboTtbl komaHasl MoveOrder.
22.10.2012 OGHOBMEHNE AOKYMEHTaLMN:
* BHeceHbl U3MeHeHus B pasgernsl: "lMonb3oBarenu. MNMpuesaska nosb3osarens K yyacTHuky Topros”, "Cocras, ycTa-
HOBKa ¥ HacTpoiika MO wno3 SPECTRA Plaza-2", "PekomeHgaLuy no BKIOYEHWIO paHTalimoB PTC B npuioxe-
Hue nosb3oBaTens npu pacnpocTpaHeHun NosbL3oBarenbeKoro MO CTOPOHHMM KoMNaHuaM", "BoccTaHoBieHne U
no3aHuiA BXog".
* YpaneH pasgen "MiHtepcpeiic TexHnyeckoro LeHTpa .
10.02.12 O6HOBNEHUSA [OKYMEHTaLMN:
* B pasgen "Ocob6eHHOCTN NCMob30BaHUs WiIo3a" obasneH NyHKT "KoMaHabl".
» [No6asneH pasgen "lMpuocTaHoBKa TOProB AJ151 paclUMpeHust NMMuTa kosiebaHuii LeH caenox”.
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* VicnpaBneHa owu6Ka B onucaHuy (hopMysibl pacyeTa LieHbl hblodepca.

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

09.02.2012

[lo6aBneHo HoBoe none:

* login_from - JlornH nonb3oBarens, NOCTaBUBLLETO 3asBKY

B Tab/MLblI:

« fut_rejected_orders - OTBeprHyTble B K/IMPUHT 3a5BKU

* opt_rejected_orders - OTBeprHyTble B KIMPUHT 3a5BKN

MOTOKOB:

* FORTS_FUTINFO_REPL - ®bloyepchbl: cnpaBoyHas U CeECCUOHHas nHdopmauums

* FORTS_OPTINFO_REPL - OnumoHbl: cnpaBoyHas n CeCCMOHHAasA uHgopmaLms

24.01.2012

B ta6nuuy orders noToKOB:

¢ FORTS_FUTORDERBOOK_REPL - ®btouepchbl: Cpes cTakaHa
* FORTS_OPTORDERBOOK_REPL - OnuuoHbl: Cpe3 cTakaHa
[06aBneHbl cneyroLLme nons:

* init_moment - Bpems nossneHuns 3asBku

* init_amount - HayanbHOe KONNMYeCcTBO B 3a8BKe

23.01.2012

[o6aBneHa Tabnmua cobbIThii Sys_events B NOTOKU:
* FORTS_CLMONEY_REPL - jleHbrvt B KNUPUHT

* FORTS_CLR_REPL - Knupuxrosas nHgopmauus

17.01.2012

B tabnuuy fut_vcb notoka FORTS_FUTINFO_REPL go6aBneHo none exch_pay_spot_repo, cogepxallee 6upxeBoi
c6op no Peno

12.01.2012

[o06aBneH NOTOK penivkauum:

* FORTS_ORDLOG_REPL - noTok, B KOTOPOM NepefarTcs BCce AeicTBUS C 3asBKamyi B aHOHUMHOM Buze

02.11.2011

[Jlo6aBneHbl HOBblE NOMS:

» Mone comment - KommeHTapwuii Tpeligepa

» [Mone ext_id - BHewwHuii Homep

B Ta6/MLbI:

« fut_rejected_orders - OTBeprHyTbie B K/IMPUHT 3a5BKN

* opt_rejected_orders - OTBEprHyTble B KIMPUHT 3a1BKN

25.11.2011

[o6asneH pa3gen "Vcnonb3oBaHne TECTOBbIX NPUMEPOB".

7.11.2011

PeBu3us gokymeHTa. lopabotaHbl paszensl “"BeeaeHne” n "OnuncaHre Toprosoro wio3sa”. JlobasneH pasgen "Kpart-
Knin 0630p cuctembl SPECTRA".

20.10.2011

[o6aBneHbl cneayowme nossi:

* Mone theor_price_limit - TeopeTuyeckas LeHa OnumuoHa, paccumTaHHas UCXoasa U3 KOTUPOBKM dobloyepca, orpaHu-
YEHHOW NMMUTOM

* Mone vm_real, cogepxallee TekyLiyto BM no onuMoHam, paccuMTaHHy UCXOAs U3 PbIHOYHON KOTUPOBKM OMLM-
oHa theor_price. Npn 3T1M, 3Ha4YeHMe B CTApOM MOJIE VM PaCCUUTLIBAETCA UCXOAA U3 OFPaHUYEHHON KOTMPOBKN
onuuoHa theor_price_limit.

[ob6aBneHa Tabnuua cobbITWiA Sys_events B NOTOKM:

* FORTS_FUTTRADE_REPL -- ®blouepchbl: 3a8BKU U CAEMKN

* FORTS_OPTTRADE_REPL - OnuuoHbl: 3aBK/ U CAENKM

* FORTS_POS_REPL - ViHthopmaums o no3nuusix

* FORTS_PART_REPL - iH(hopmaums o cpeactBax n aiMMmTax
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* FORTS_FUTINFO_REPL - ®bloyepchbl: cnpaBoyHas U CeCCUOHHas nHdopmauums
* FORTS_OPTINFO_REPL - OnumnoHbl: cnpaBoYHas u cCecCMoHHas nHopmaums

* FORTS_INFO_REPL - [lononHuTensHas cnpasBovHas nHdopmauus

4.10.2011

[lo6aBneHbl NOTOKM pennkaumu:

e FORTS_CLR_REPL - noToK, TpaHCAVIPYIOLLMIA KIMPUHTOBYHO MHpopMaLmio, B TOM Yncrie nHdopmaumst o cbopax
1 BM Ha MOMEHT KnmpuHra, 3adMKCMpOBaHHble 3HaYeHUs1 KYpCOB BaslioT, UCMO/b3yeMble A/19 PacyeTos, a Takke
pacyeTHble LieHbl KTMpUHra

* FORTS_MM_REPL - noTok, cogepxallmii tHhopmauuo 06 obs3atensctsax MM B pexume oH-naiH

M3MeHeHbl HOMepa KOMaH/, TOProBbIX onepauuii A5 NOAAEPXKN BO3MOXHOCTM MOHUTOPMHIA BPEMEH NOMHON o6pa-
60TKM, BK/NOYAS kKaHaN A0 Nosb3oBaTens.

14.09.2011

VicnpasneHbl OLUMBKM B 3HAYEHMAX NO YMONYaHUI0 HEKOTOPLIX KOMaHA: Ec/iv napameTp ABNSETCSA CTPOKOBbIM - €10
3HavyeHne no ymos4yaHuo 6epeTC$| B KaBbl4KM

15.04.2011

[Jo6aBneHsl cneaytoLme nons:

 none status Tabnuupl diler notoka FORTS_FUTINFO_REPL - nHdopmauus no pasgenam PO n b&d

* none status Tabnuubl investr notoka FORTS_FUTINFO_REPL - nHdopmauums o KIMEeHTCKMM pasgenam
* none vm_order_reserve notoka FORTS_PART_REPL - pe3eps BM no 3aaBkam

* none waprice notoka FORTS_POS_REPL - cpegHeB3BelLeHHas LeHa

M3MeHeHns B cucteMe KOMaHzpl:

* BaxHo: nsamenuncs gopmar komaHg FutAddOrder, OptAddOrder un FutAddMultilegOrder - B kaxayto 13 KoMaHzg
pobaeneH napameTp dont_check_money. Vi3meHnnnchk naeHTudvkatopbl komaHg. KomaHasl ctaporo coopmara
NoAAEPKMBAIOTCA CO CTapbIMW UAEHTUdIMKATOPaMU.

» [No6asneHa komaHga FutExchangeBFMoney, npegHasHayeHHas 415 BbINONHEHUS NepeBogos mexay b® pasge-
namu

28.03.2011

B tabnuuy multileag_deal notoka FORTS_FUTTRADE_REPL po6asneHo none buyback_amount, cogepxatiee cym-
My 06paTHOro Bbikyna Ans caenok Peno

24.03.2011

[Lo6asneH notok RTS_INDEXLOG_REPL, TpaHcnupyloLwuii UICTOpU0 3MeHeHUst niaekcos PTC

01.02.2011

[nsa komangbl FutChangeClientVcb n3ameHéH Tvn napametpa code_vcb c c4 Ha ¢25. HoBblIli hopmaTt kKoMmaHabl uMeeT
ko coobuieHns 33. Kof 0TBETHOTO COOBLLEHNA A1 KOMaHAbI HE U3MEHUIICS.

B foKyMeHTaumio o6aBeH CNpaBoyHMK KOA0B BO3BpaTa KOMaHa,.

27.01.2011

VcnpasneHa ownbka B fokyMmeHTauum - napametp check_limit komang OptAddOrder n OptMoveOrder 6bin onucaH
HeKoppeKTHO. MpasusbHble 3HaveHna napameTpa: 0 - He BbINOHATL NPOBEPKY, 1 - BbINOHATL NPOBEPKY.

24.12.2010

VcnpasneH pag owmnb0oK B MIMEHOBaHWUN NOMEN KOMaHS, a Takke 3HaYeHUs M0 YMOMYaHNI0 HEKOTOPbIX KOMaH,:
* 3HauyeHvie No ymonyaHuto napametpa ext_id ans komaHabl FutDelUserOrders yctaHosneHo B 0.

e 3HaueHuMs no ymonyaHuo napameTrpoB comment, hedge, broker_to, ext id, trust, date_exp Ans komaHzbl
FutAddMultiLegOrder yctaHoBneHbl B O UK NyCTyO CTPOKY B 3aBUCMMOCTM OT TUMNa COOOLLEHUS.

* 3HayeHne No ymonyaHuio napameTpos pricel v price2 gna komaHabl OptMoveOrder yctaHosneHbl B 0.
* 3HauyeHvie no ymonyaHuto napametpa no_fut_discount ana komaHabl FutChangeClientMoney yctaHosneHo B 0.
* 3HauyeHve nNo ymonyaHuto napametpa limit_spot ana komaHabl FutChangeBrokerVcb yctaHOBMEHO B -1.

» B otBeTax komaHg FutChangeClientMoney, FutChangeBFMoney, FutChangeClientVch n OptChangeExpiration no-
ne Message ucnpae/neHo Ha message 415 JOCTMXKEHNS eAnHO06pasus ¢ OCTa/IbHbIMU KOMaHAaMu.

26.11.2010

M3meHeH chopmaTt arperpoBaHHbIX CTakaHOB - ybpaHo none price2. Tenepb none price NPUHUMAET Pas/iMyHbIN
CMbIC/1 B 3aBUCHMOCTY OT 3HaYeHusA npu3Haka 0x1000 nHcTpymeHTa (none signs Tabnuuel fut_sess_contents notoka
FORTS_FUTINFO_REPL): B cnyyae ycTaHOBKV NpU3Haka nose price COAEPXUT CTaBKy, MHAYe - CBOM-LiEHY.

15.10.2010

HoBble Npu3Hakn NHCTpyMeHTa (none signs Tabnuupl fut_sess_contents notoka FORTS_FUTINFO_REPL):

* 0x800 - npusHak nHcTpymeHta RTS Money
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» 0x1000 - npr3HaK OCHOBHOW LieHbl 71 COCTaBHbIX MHCTPYMeHTOB (0 - KOTUPYETCS B CBON-LiEHe, 1 - KOTMpyeTcs
B CTaBKe)
HoBoe 3HayeHWe npu3Haka COCTaBHbIX WHCTPyMeHTOoB multileg_type (Tabnuupl fut_sess_contents noTtoka
FORTS_FUTINFO_REPL. Ansa ceonos RTS Money npvHMMaeT 3HaveHne 2.
HoBoe none B cTakaHax arpervpoBaHHbIX KOTUPOBOK - price2. icnonb3yeTca f15 CBOMNOB - B JaHHOe nose 3anuchbl-
BaeTCA CBOMN-LeHa.
14.09.2010 B notokn FORTS_FUTCOMMON_REPL n FORTS_OPTCOMMON_REPL go6aeneHbl 3Ha4EHUS LeH OTKPbITUSA 1
3aKpbITUA (nons open_price u close_price).
B notok RTS_INDEX_REPL go6aBneHbl 3Ha4eHUs kanutanusauum n o6bema a5 uHaekcos (nons cap v volume).
07.07.2010 B Tabnuuy ¢ uidpopmaumeii o ceccum session notoka FORTS_FUTINFO_REPL go6asneHa nHgopmauums 06 nHtep-
BaUle nepeHoca nosuuuii (nonsa pos_transfer_begin n pos_transfer_end)
Lo6aBneHbl TabMUpl:
» fut_sess_settl B notok FORTS_FUTINFO_REPL ¢ pacyeTHbIM/ LileHaMu 3a NPOLLEALLNIA KIUPUHT
» opt_sess_settl B notok FORTS_OPTINFO_REPL co 3Ha4eHWsIMY BONIaTU/IbHOCTY M TEOPETUYECKOI LiEHbI OMNLMOHA
Ha MOMEHT KnpuHra
15.06.2010 McnpasneHa owwnbka B onncaHun komanabsl FutAddMultiLegOrder: Tun napameTtpa isin_id U3mMeHéH ¢25->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 Tabnuubl fut_sess_contents u fut_instruments notoka FORTS_FUTINFO_REPL go6aneHo none step_price_curr.
B notokn FORTS_FUTCOMMON_REPL 1 FORTS_OPTCOMMON_REPL B Ta6bnu1uy common go6as/neHbl Nons Ans
COBOKYMNHOro cnpoca v npegnioxenust: orders_sell_qty, orders_sell_amount, orders_buy_qty, orders_buy_amount.
17.05.2010 [ob6aBneHa nHdopmaLlusi 0 napaMmeTpax UHCTPYMEHTOB:
» Tabnuupl base_contracts_params, futures_params, virtual_futures_params, options_params
[Jlo6aBneHa nHchopmaums 0 CTOUMOCTY Luara LieHbl MIHCTPYMeHTa B BEHEPHWI KNMPUHT — nore step_price_clr Tabnuubl
fut_sess_contents notoka FORTS_FUTINFO_REPL, a Takke B NpoOM. KIMPUHI — nose step_price_interclr Toi xe
Tabnuupl.
19.04.2010 VI3MeHeHbI TUNbl MHOTVX NONENR, B YACTHOCTU:

e 0ObLEM arpervpoBaHHbIX cCTakaHoB d16.5 -> i8

* Hanpas/ieHve 3asBoK i4 -> il

* MPU3HaKN MHCTPYMEHTOB (signs) il -> i4

Tabnuuya money_clearing nepeHeceHa us notoka FORTS_FUTINFO_REPL B notok FORTS_CLMONEY_REPL.
MeperMeHOBaHbI:

» Tabnuua repo_orders_log -> multileg_orders_log

* Tabnvua repo_deal -> multileg_deal

* komaHga FutAddRepo -> FutAddMultiLegOrder

[o6aBneHbl:

e Tabnmua multileg_dict — cnpaBO4YHMK CBA30K

nons price_dir, multileg_type, legs_qty Tabnuupl fut_sess_contents
* M0NA C NAEHTMAVKATOPOM U LieHOW caenkn B Tabnuupbl orders_log iblo4epCHY0 1 ONLMOHHYIO

» nons fee_sell, fee_buy Tabnuubl deal notoka FORTS_OPTTRADE_REPL

notokmn FORTS_FUTORDERBOOK_REPL n FORTS_OPTORDERBOOK_REPL ¢ nHdopmauuei o TekyLem co-
CTOSHWW CTakaHoB

» Tabnuua broker_params notoka FORTS_INFO_REPL

e Tabnmupl fut_instruments notoka FORTS_FUTINFO_REPL

» Tabnuupl usd_online notoka FORTS_FUTINFO_REPL
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YpasneHsol:
* nose state Tabnuupl opt_sess_contents
16.03.2010 M3MeHeH onucaHve koMaHabl FutAddRepo: ¢ BMecTo napamerpa swap_price, Tenepb MUCNonb3yeTcs napamerp
repo_rate
24.02.2010 Lo6asneHo:
* onucaHue Tabnuy repo_orders_log, repo_deals
* OnucaHue cTaTycoB 3asBOK M cAenok Peno
* OMUCaHWe HOBbIX CTaTyCOB 3asABOK 1 CAEMOK
* onucaHue komaHapl FutAddRepo
* none last_deal_id B Tabnuyy position notoka FORTS_POS_REPL
18.01.2010 e [obaBneHo onucaHve komaHa:  FutChangeBrokerVcbh, FutChangeClientProhibit, FutChangeMoney,
OptChangeClientProhibit
» [o6asneHo none limits_set Tabnuubl part notoka FORTS_PART_REPL
* VicnpasneH pag owmnboK B ONMCaHUN KOMaH,
15.01.2010 * l13MeHeHbl TUNbl NAEHTUCVKATOPOB 3asBOK U CAEMOK (i4 -> i8)
* I3MeHeHbI TUMbl CTaTycoB 3asBOK U cAenok (i2 -> i4)
* licnpasneH pag ownboK B ONUCaHNN KOMaH[,
25.11.2009 VcnpasneH psg, ownbok B onucaHum KomaHz,
03.11.2009 [ob6aBneHa nogaepxka 3afaHvsa KogoB 6pokepoB Npy OTNpaBke COobLLeHNI
30.10.2009 [o6aBneHbl kKOMaHAbl ypaBAeHUss IMMUTaMUN K/TMEHTOB
10.08.2009 [lo6aBnieHbl CNpaBoOYHWKY UHCTPYMEHTOB MO OMNLMOHaM
15.07.2009 [o6aBneHo onucaHue cnpaBoYHbIX MOTOKOB penunkaumum
17.06.2009 [lo6aBneHo onvcaHne KoMaHA, ynpas/ieHust 3asaBkamn A5 hblo4epCcoB 1 OMLYOHOB
27.03.2009 [o6aBneHo onucaHve NOTOKOB penvkaumm ‘common’
20.03.2009 MepBas Bepcus foKyMeHTa
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1. BBegeHue

1.1. HasHayeHne JOKyMeHTa

Llenbio fOKyMeHTa SIBIAETCS OCBELLEeHVEe BCero KoMmnekca nHopmMaumum, Heo6xo41MMoii nofb3osarensim npy NPoeKTUPoBaHNN 1 paspa-
60TKe NporpaMMHOro 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. CyOobeKTbl (y4aCTHUKU) TOPros

Cy6beKTbl (y4aCTHUKM) TOProB 3T0:

* YyacTHUKM knupuHra (PacyeTHble chpmbl)

* YyacTHuKu Topros (Bpokepckue apMbl)

* KnneHTbl y4aCTHNKOB TOProB 1 YYaCTHUKOB KIMPUHTa

OB6bIYHO YYACTHUK TOPrOB M YHACTHUK KNMPYHFA - 3TO OHO U TO Xe NNL0, OH 3aK/oyaeT CAeNkv U ABNSETCA CTOPOHOW NO 3ak/1H04eHHbIM
cAenkam, HUxe peyb NOoNAeT MMEHHO O TakMX y4YacTHMKaX, OfjHakKo, HaunHasa ¢ Bepcun SPECTRA 6.2 Ha CPOYHOM pbiHKE peann3oBaH
NPOEKT NO pasfeneHnto CTaTycoB YH4aCTHUKOB TOPrOB M YYACTHUKOB K/IMPUHTA, ae (PyHKLMM YyYACTHUKOB MOTyT ObITb BblAeNEeHbl B ABHOM
Buae. bonee nogpo6bHO 0 pasfeneHnn CTaTtycoB YYaCTHMKOB MOXHO O3HaKOMWUTLCA B pasfene 2.7. PasfeneHve cTarycoB y4aCTHWKOB
TOProB 1 Y4aCTHUKOB KpuHra. O6pallaem BHUMaHue, YTo peanin3oBaHHblli SPECTRA 6.2 NpoekT no pasgeneHnto cTaTycoB y4acTHUKOB
TOProB M YYaCTHUKOB K/IMPUHra HUKOMM 0OpasoM He 3aTparvBaeT CYLECTBYIOLMX YYACTHUKOB TOProB, A1 HUX NOPSALOK OpraHunsauum
TOProB OCTaETCH MPEXHUM.

2.1.1. PacueTHble (hupMbl

PacueTHble (hMpMbl — 3TO OpraHM3aLmm, HenocpPeACTBEHHO HECYLLIE OTBETCTBEHHOCTL U NOKPbLIBAIOLLIME PUCKU CBOUX K/IMEHTOB 1 cy66po-
KepoB.

PacueTHble hupMbl UMET BO3MOXHOCTK:

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

+ CoBepLuath CAeNKN 0T CBOEr0 UMEHU 1 3a CHET 0BC/YXUBAEMbIX KNINEHTOB.
* Bectu pacuetbl ¢ HKL, Hanpamyto.

» O6CcnyXnBaTh KIMEHTOB, B TOM UnC/ie U Bpokepckne mpmbl.

» KoHTponupoBaTb paboTy KIMeHTOB 1 BpoKepckux rpM B XOAe TOProB.
PacueTHble chupMbl HecyT obs3aTenbcTBa:

e UneHcTBo B CeKumM CPOYHOTO PbIHKA.

* B3HoC B MapaHTUliHbIii hoHS,.

. rapaHTI/IVIHOE obecneyeHne coOH6CTBEHHbIX CAEeNnoK n caenok CBOUX K/IMEHTOB.

2.1.2. bpokepckue pupmbl

B oT/IMume OT pacyeTHbIX hmpM, 6pokepckme hMpMbl HE PACCHUTBLIBAKOTCA MO OnepauysM HanpsMyto ¢ GUPXed, a paccunTbiBalOTCS CO
CBOEli pacyeTHOI hpMoii, AN 6POKepOB HET TPeHOBaHWI N0 HA/TMYMIO NIMLEH3UIA U MO BHECEHWIO CPeACTB B [apaHTuiiHbIi hoHA,.

Bpokepckre hvpMbl UMEOT BO3MOXHOCTM:

 CoBepLuaTb CAesnku 3a CBOIA CueT.

 CoBepLuaTb cAenku 3a CYET 06CYXMBAEMbIX K/TUEHTOB.

* BbICTaBNATH 3asiBKv B TOProBOii CUCTEME C KJIMEHTCKOTO TEPMMHAMA.
 KoHTponupoBatb paboTy CBOWX K/IMEHTOB B XO4€e TOProB.
Bpokepckre thupMbl HecyT o6si3aTenbCTBa:

» [apaHTuiiHOEe 06ecneyeHne COBCTBEHHbIX CAEMOK U CAETOK CBOVX K/IMEHTOB.

2.1.3. KnueHThbl
JNo60oe opunanyeckoe 1 hrusnyeckoe MU0 MOXET NPUHMMATL yYacTue B TOprax Ha pbiHKe dobtouepcos 1 onumnoHoB SPECTRA B kayecTBe

KNneHTa. [1na 3Toro HEOGXOAMMO 3aK/IOUNTL AOrOBOP Ha TOProBoe 06CYyXMBaHNE C BPOKEPCKOW hMpMOoli UM HEMOCPEACTBEHHO C pac-
yeTHol conpMmoli. BaxkHbiM atpmbyTom knveHTa cnyxuTt MHH nnm Homep nacnopra.

2.1.4. KogupoBka B cucreme
Y4acTHVKV TOProB B CUCTEME KOAMPYHOTCS C MOMOLLbI0 CEMUCUMBOBHOM CTPOKM BUAa:XXYYZZZ, rae

* XX — Kop, pacyeTHOW hmpMbl
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* YY — Kkop, 6poKepcKoit orpmbl

o ZZ7 — KOf KNeHTa

Kop, 6pokepckoin dorpmbl 00 npegHasHadeH A1 OTPaXEHNs COCTOSIHMS CaMOi pacyeTHol hupMbl.
Mpumep 1.

Q100 — kof, ANA NpeacTaBneHns pacyeTHol dvpmbl Q1

Q1DU - cy66pokep DU pacueTHoli hupmbl Q1

Kog KnueHTa 000 npegHasHayeH 47151 OTPaXKEHWSI COCTOSHWS GPOKEPCKO orpMbl.

Mpumep 2.

Q1DUO000 — Kog, ans npeAcTaB/ieHNst COCTOSIHUSA AeHeXHbIX cpeacTB cy66pokepa DU pacueTHoii chnpmbl Q1L

2.1.5. PackpbiTue niHcopmauum o6 yyactHUKax B cucteme

Cnmncok pacuyeTHbIX U 6pokepckmx compm gocTyneH B Tabnuue dealer notoka FORTS_REFDATA_REPL. CnvcoK KIMEHTOB AOCTYNEH B Ta-
6nuue investor notoka FORTS_REFDATA_REPL. PackpbiTvie nHdopmaLuuy o KmeHTax u 6pokepax orpaHMyeHo npasamu nonb3osaress,
3anpaLumsatoLLero MHopmaLmio.

Kpome TOro, B pas/iMyHbIx Notokax v Tabnmuax ecTb CCbIIKM HA CEMUCUMMBOJIbHbBIE KOAbl YHACTHUKOB W/IN HA YETbIPEXCUMBOJIbHbIE KOZAbI
6poKepoB.

2.1.6. NMNonb3oBarenu. NMNpuBA3Ka Nosib3oBartesifg K yHaCTHUKY TOpros

Monb3oBaTenb WK SIOTUH B CUCTEME MOXET ObITb npmBA3aH K pasHbIM YPOBHAM nepapxmmn yHaCTHUKOB:

* JlorvH pacueTHOli hUpMbI. VIMeeT BO3MOXHOCTb NPOCMAaTpUBaTh MHGIOPMaLIMio 1 (MY HATMYMY TPaH3aKLUMOHHBIX NpaB) coBepLuaTh Top-
roBble onepauuy oT UMeHU lo6oro 6pokepa UK KIEHTa AaHHOM pacyeTHO iMpMbl, a Takke Bbi3biBaTb Onepauuy fAs yCTaHOBKY
PasNUYHBIX IMMUTOB, KaK [/l K/IMEHTOB, Tak U A4/l Cy66pOKEPOB.

« JlorvH 6poKepCKoit oupMbl. VIMeeT BO3MOXHOCTbL NPOCMaTpMBaTh UHGIOPMALIMIO U COBEpLLATh TOProBble onepauy oT UMEHN BCEX K-
€HTOB GpoKepa BHYTPY pacyeTHoOl OMPMbI, a Takke YCTaHaBIMBATb NIMMUTBLI KIMeHTaM 3Toro 6pokepa.

* JIorvH knveHTa. MiMeeT BO3MOXHOCTb COBepLLATh TOProBble onepauyn 0T UMEeHN KOHKPETHOTO KMeHTa BHYTPW GpoKepcko ovpMbl v
npocmaTpuBatb MHOPMALMIO MO 3TOMY K/TMEHTY.

B cxeme coob6LLeHMii-koMaHz (M. pasgen OnrcaHne KoMaHa) ecTb nose 'broker_code'. MpunoxeHue, UCNonb3yoLLee NI0MVH YPOBHS pac-
UEeTHOI (hrpPMbI, 06513aHO NPY OTNPABKE COOBLLEHNS 3aMOMHATL 3TO NOJe YETLIPEXCUMBOJILHBIM KOZOM 6pokepa SPECTRA. MpunoxeHns,
MCMONb3YHOLLYE NTOTVHBI YPOBHS 6poKepa U KWeHTa, 3anosiHAThL 3TO Mosie He 06513aHbl.

2.2. IHCTPYMEHTbDI

MHcTpymeHThl B cucteme SPECTRA “MeIOT nepapxmyeckyto CTpyKTypy. [lasiee npusefeHo onmcaHne MHCTPYMEHTOB, HauYMHasi C KOPHEBOTO
YPOBHSA Vepapxumn.

2.2.1. Bba3oBble aKTUBbI

BasoBblli akTUB NpeAcTaBAseT co60l CyLHOCTb, K KOTOPO NPYBS3bIBAETCA KOHKPETHBIN KOHTPAKT — akuuio, KOTOpYH Heobxoanmo byaet
nepegarb WM NOAYUYATb 471 UHCTPYMEHTOB (DOHAOBOI CeKuymn, ToBap — [A/19 MHCTPYMEHTOB TOBAPHOW CEKLMN UKW MHAEKC/KYpC Baslto-
TbI/MHAVKATOP A1 pacyeTHbIX hblouepcoB. Ba3oBbIli akTVB COAEPXUT aTtpmbyThbl, 0OLIME A5 BCEX MHCTPYMEHTOB, NPUBA3aHHbIX K HEMY,
a UMEHHO:

* HaumeHoBaHWe TOProBoOW CeKLmu.

 Pa3Hoo6pasHble CTaBKU KOMUCCHIA.

 Tun nocTtasku Mo KOHTpakTam (nogpobHee — cM. pasgen, MocTaska akTMBOB U 3KCMMPaLWsi OMLUMOHOB):
0 noctaeka COGCTBEHHO aKTVBa;

] paC‘-IeTHbIVI T™Mn — Nno utoram 06an.l,eHI/IFI nepevncnarTCa TO/IbKO AEHEXHble cpeacTBa B pasmMepe pasHulbl Mexay CTOMMOCTbH
OTKPbITUA NO3NLUMN U paCLIeTHOVI LJ,eHOVI akTmBea.

+ Bantota ans pacueTa CTOMMOCTY Lara LeHbl. B HACTOSILLMIA MOMEHT MOXET NPUHUMATb 3HAYEHUS:
o RUB — cTOMMOCTSb LUara LieHbl yKa3blBaeTcs B pybnsx 1, kak NpaBuio, He MEHAETCA B TeHeHWe BCEro CPoKa AeNCTBUS KOHTPaKTa.

o USR — cToMMOCTb Luara LieHbl yKka3blBaeTcs B py6/six, C nepecyeToMm rno Kypcy 4o/1apa, paccumTbiBaeMoro no Metoamke MocKoBCKO
Bupxu: http://moex.com/n6126

e ®opma TOpros — C 3a/10roM Unn 6es. [Mpwu Toprosne c 3a/10roM 4acTb Aeno3uTa nog nosuLmio MOXHO BHOCUTL nyTeM nepegayn HKL, B
3anor aKLI,VIVI N Opyrnx UeHHbIX 6yl\/|ar N3 yTBEPXAEHHOIO Cnncka.
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Ba3zoBblii akTne HE ABNAETCHA TOPIOBbIM MHCTpYMEHTOM.

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

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

®bloyepchbl NprBsi3aHbl K KOHKPETHOMY 6a30BOMY akTUBY. Kaxablii hblouepc MMEET YHUKa/bHble aTpubyThl CPOYHOCTY (AaTbl MOCTaBKY),
N0Ta, Wara LeHbl U CTOMMOCTM Luara LeHbI.

[laTbl nocTaBkv ObIOYEPCOB B TOPrOBOW CUCTEME HA3HAYAKTCSA C TPEXMECSAYHbIM (KBapTasibHble (hbloYepChl) NN MECAYHbIM (MecsiUHble
dhbtouepchbl) HTEpBaoM. [115 kaxaoro 6a30BOro akTvBa MOXET ObiTb CO34aHO HECKOIbKO TOPryeMbIX (hbio4epCcoB € pasHbIMU Jatamu
NCMOSTHEHUS.

®bloyepchl C pasHbIMY JaTamMy UCNIOSTHEHUS! HA OfIVH U TOT Xe aKTUB MOTYT BXOAWTb B Tak Ha3blBAEMbIi MEXMECSUHbIV MU KaneHAapHbIi
cnpea. B aTom cryyae, Npy pacueTe pUCcKOB YUUTLIBAETCS KOPPENALUS LIEH Ha Takue (hblodepchbl Mexzy co6oii 1 rapaHTuiiHoe o6ecneyeHne
noA No3nLMI0, COCTOSILLYIO 13 HECKO/BbKMX (PbIOUEPCOB, BXOASALLMX B CNpes, MOXET GbiTb 3aTpe6oBaHO MeHbLUe, YeM CyMMa o6ecrneyeHuii
NoA KaxKayto OTAENbHYI0 No3NLMIO.

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

step_price

PriceRub = PricePoints * ———
min_step

, Toe
 PricePoints — LeHa B nyHKTax;

* step_price — CTOMMOCTb MUHMM&JTILHOTO LUara LieHbl;

* min_step — MWHUMaUIbHbIN LWar LeHbl B MyHKTax.

[insa dhbrouepcos ¢ BanoToi ctoMmocTy Wwara USR, 3anonHATCS elle ABa AONOMHUTENbHbIX NONS:
+ CTOMMOCTb LLara LieHbl B MICXOAHOI BaslioTe (T.e. B fonnapax CLUA);

» CTOMMOCTb Luara LeHbl B pyonsix, 3athukcmpoBaHHas o5 KNMpyHra.

Kax bl TOProBblii MIHCTPYMEHT NpU NOSBIEHWN B CUCTEME HEAO0CTYNEH [/ TOProB B 6/MKaiiLLyo YyTPEHHIOW AONOMHUTENbHYHO TOProBYHO
Ceccuio, N Ha4YMHaeT ObITb AOCTYMHbIM 71 TOProB TO/IbKO B OCHOBHYH TOProBYH ceccuto (NogpobHee 0 TOProBbIX CECCUsX CM. pasaern
PacnucaHue Topros 1 knmpuHra). O 4OCTYNHOCTW MHCTPYMEHTa AJ151 TOPTrOB/IM B OCHOBHYHO UM AOMNOMHUTE/bHbIE TOProBble CECCUN MOXHO
y3HaTb 13 nons trade_period_access Tabnumubl fut_sess_contents.

MHhopmaLmsi o dhbtouepcax CoaepPXnTCs B TpeX Tabnmuax ToproBoro nHTepdelica:

» Motok FORTS_REFDATA_REPL, Tabnuua fut_sess_contents — ocHoBHas Tabnmua. CofepXuT CNMCOK KOHTPAKTOB, Ha3HA4YeHHbIX B
TOPrv B TEKYLLEM TOPrOBOM AHeE.

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

» Motok FORTS_INFO_REPL, Tabnuua futures_params — cofiepxuT nHgopmaLuio o chbtodepcax B popmare, HE06X0AMMOM AJ151 3arpys-
KM ee B K/IMEHTCKWA MoAy/ b pacyeTa puckos (SpectralM).

2.2.2.1. OgHogHeBHbIe (hblouepchl C aBTONPOJIOHraluuei

B TC SPECTRA cyLLecTBYIOT (hbloYEPChI, KOTOPbIE N0 CBOEMY NOBEAEHUI0 HECKO/IbKO OT/INYAKTCA OT 06bIYHBIX - 3TO OAHOAHEBHbIE (OblO-
YyepcHble KOHTPaKTbl C aBTOMPOOHraLveli. BAn3kvMm aHanoraMmm Takmx KOHTPAKTOB Ha pbiHke MoryT cnyxuTb CFD (Contract For Difference)
nnn NDF (Non-Deliverable Forward).

BasncHbIMY akTuBaMm OfHOAHEBHbIX (hbIOYEPCOB ABMSAKOTCA KYPCbl MIHOCTPAHHbIX BAUTHOT MO OTHOLLEHWIO K pOCCUiickomy py6:to, hoH0BbIE
MHAEKCbI, paccuntbiBaemble [MAO MockoBckasi Bupxa, ToBapb! (gparoueHHble MeTassibl) 1 akLym pOCCUACKUX IMUTEHTOB.

OCHOBHble 0COBEHHOCTY TakKnx MNHCTPYMEHTOB!

* Y 0fHOAHEBHOIO (hbloyepca HEeT AaTbl UCNOMHEHNS (“"BEUHBbI
Aaneko B bygyuiem.

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

* PacueTHble LieHbl (hOpMUPYIOTCS HA OCHOBAHUM PbIHOYHBIX AaHHbIX ¢ Ba/ItoTHOTO U ®OHA0BOMO PbIHKOB MOCKOBCKOI GUPXU.

* BapuauuoHHas Mapxa B KNnpuHroByto ceccuio onpegensieTcs ¢ y4eTom A0MNoNHUTENIbHOW CocTaBnstowei - haHgnHra. ®aHavHr - ato
nnata 3a OTK/IOHEeHME LieH BeyHoro dobtoyepca oT cnoTa 6osblue 3a4aHHOT0 Ha KOHTpakTe YpoBHS. Ero uenb conmsutb LeHbl BEeYHbIX
KOHTPaKTOB 1 6a30BbIX aKTMBOB. 3Ha4YeHVe dhaHamHra ny6nvkyetcsa B wito3e B Tabnuue fut_sess_settl notoka FORTS_CLR_REPL B
nose swap_rate.

o [InA UHAWKATUBHOW BapuaLyOHHON Mapxu haHAMHI paccYnTbIBAETCA OTAENbHO M Ny6bnvKyeTca B LWo3e B Tabnuue common notoka
FORTS_COMMON_REPL B none swap_rate.
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* [InfA BeyHbIX hblo4epcoB Ha (POHAOBLIN MHAEKC UM akuuio BapnaumMoHHas Mmapxa B KNMpUHroByto CECCUMI0 pacCUMTbLIBAETCS C yYETOM
OVBUAEHAHON MonpaBku, KOTOpasi KOMNEHCUPYET U3MEHEeHNE 3HAaYeHUs MHAEKCa MM CTOMMOCTM akuuu, Bbl3BaHHOE AVBUAEHAHLIMM
oTcevkamu. 3HayeHne nonpasky Ny6vkyeTcs B Wto3e B Tabnuue fut_sess_settl notoka FORTS_CLR_REPL B none index_div.

* NHAuKaTvBHOE 3HayYeHWe haHavHra U AUBWAEHAHON NOMNPaBKY MO TEKYLLEN KIMEHTCKOW MO3ULMM paccuMTbiBaeTCA U NyonnkyeTcs B
LU/TH03€e B MOTOKE MHAMKATUBHOW BapualMoHHOM Mapxu no nosvuumn FORTS_VM_REPL.fut_vm/fut_vm_sa B nonsx swap_rate nindex_div,
COOTBETCTBEHHO.

®opMynbl 1 AeTaslbHOEe ONUcaHe MOXHO HaliTW B cneuuduKalysx KOHTPaKToB.

B cnpaBoyHUKe TOPryembiX MHCTPYMEHTOB OAHOAHEBHbIE (DbIOYEPChl NOMEeYaroTCs cneuvasibHbIM npusHakom (6ut 0x4000 B none signs
Tabnuupl fut_sess_contents notoka FORTS_REFDATA_REPL).

2.2.3. ONuunoHsbI

ELLie 0ffHUM TVMOM NPOV3BOAHBIX (OMHAHCOBBIX MHCTPYMEHTOB B cicTeMe SPECTRA siBNSHOTCS ONUMOHBI. B 0T/IMuMe oT ¢hblouepcoB OnLyoH
03HayaeT He 06513aHHOCTb, & MPaBO Ha MOKYMNKy (Mpofaxy) 6a30BOT0 aKTBa, KOTOPOE MOXET ObITb PEASIN30BAHO UK HET.

PazniMuatoT Ko/ U MyT ONuUUOoHbl. ONUMOH KON (ONLMOH Ha NOKYMKY) — KOHTPaKT, NPeAoCTaBNsiowmniA AepxaTesto (NoKynaTesnio) onumoHa
npaBo KynuThb 6a30BbIii aKTVB B yKa3aHHbIl CPOK B GyAyLLeM No (OMKCMPOBAHHOM LieHe — LieHe UCMOIHEHMS onumMoHa (CTpaiik). OnuuoH nyT
(onumoH Ha NpoAay) — KOHTPAKT, NpeAoCTaBNAoWMiA AepxaTento (MoKynaTesnto) onuyuoHa npaso npoaTb 6a30BbIii aKTUB B yKa3aHHbIi
Cpok B 6yaylieM no (oMKCMPOBAHHON LieHe — LieHe MCNOSIHeHUs onuMoHa (CTpaiik). B kauecTBe 6a30BOro akTvsa A/l OMUMOHOB MOTYT
CNYXUTb aKTVBbI (DOHA0BOIO W BA/IOTHOTO PhIHKOB (KWW, UHAEKCHI, Ba/IIOTa 1 T.N.), & Tak e CPOUHbIE (PbOUYEPCHBIE KOHTPAKTbI.

OnNUVOHbLI MOTYT GbITb MaPXMPYEMOTO TUNA, C YN/IATON BapnaLMOHHON MapXu MeXay y4acTHUKaMmy TOProB Ha OCHOBAHWUWN PaCUYETHOW LieHbI,
onpeaensieMoii B 3apaHee 3adinkcMpoBaHHoe pacnucaHmem Bpems (19:00), n npemMmnasibHOro Tvna, ¢ ynsiatoin npeMmm NnognmMcUrKy onuuoHa
B MOMEHT COBEpLUEHNS cAenku (B KNMPUHIOBYIO ceccuto).

Mo cnocoBy UCMOMHEHNs ONLMOHbI NOAPA3AeNsoTCcA Ha eBponeiickue 1 amepukaHckve. EBponelickme onuyoHbl MOXHO UCMOTHUTbL TOMLKO
B [IeHb UCTEUEHMS CpOKa fAelicTBMS onuMoHa (AaTy aKkcnvpalum). AMEPUKAHCKME OMLMOHbI OT/IMYAKOTCS TEM, UTO AepXaTe/lb MOXET pea-
NM30BaTh CBOE NPaBO Ha NPoAaXy/MoKynky 6a30BOro akTMBa B /060 MOMEHT, HE AOXMAASCL HACTYN/IEHUS AaTbl UCTEYEHNS ONLMOHA.

OnNUWOHbI MOTYT 6bITb NOCTABOYHLIMMW U paCYETHLIMU. MOCTABOYHbIN ONLMOH NpesycMaTpyBaeT hm3nyeckyto NocTaBky. PacyeTHbIi onuuoH
He npegnonaraeT NOCTaBKW, a NpeAycMaTpuBaeT nepepacyeT NpubbINN/YOLITKOB MeXay YYacTHUKaMu B BUAE HAYUCNIEHWS U CIMCAHUS
[EHEXHbIX CPeacTB.

B HacTosimii MOMeHT B cucteMe SPECTRA NOAEPXMBAOTCS amMeprikaHCKUe MapXupyemble NOCTaBOYHbIE OMUMOHbLI Ha (hbloYepPChI 1
eBpornelickvie NpemMmasibHble pacyeTHbIE OMLMOHbI Ha CMOT-aKTVBbI (aKLUMWU, MHAEKCHI, BA/IOTY U T.N.) 1 dhbloyepchl.

OnuyOHbI TaKKe Kak 1 (PbloYepchbl UMEOT pasHble AaTbl UCMOMHEHNs], HO B OT/IMYME OT (Db0YepCOB CYLLECTBYIOT HEAE/bHbIEe ONLUMUOHbI, C
UCMOMHEHVEM B cepefiuHe Gnnxaiilueii Hefenu n B BK NATHULBI (ONLMOHBI HA aKLyy aMeprkaHCKUX KoMNaHwid).

[lns onuuMoHOB B TOPrv Ha3HaYaeTcst HeKOTOPOoe MOAMHOXECTBO CTpalikoB, KOTOPOE JIEXUT B OKPECTHOCTM TEKYLLE pacueTHoOl LieHbl 6a-
30BOr0 aKTKBa, K KOTOPOMY MPVBS3aH OMNLUMOH, MO3TOMY CMUCOK OMUMOHOB, HA3HAYEHHbIX B TOPr1, B OOLLEM C/yvae Kaxablil AeHb MOXeT
ObITb pasHbIM.

MHpopmMaLms 06 onupoHax CoAEPXMTCS B ClIefyolWmxX Tabnmuax ToproBoro uHTepdelica:

» MNotok FORTS_REFDATA_REPL, Tabnuua opt_sess_contents — ocHoBHas Tabnuua. CoaepXuT CMUCOK KOHTPaKTOB, Ha3HaYeHHbIX B
TOPrY B TEKYLLLEM TOProBOM AHeE.

» Motok FORTS_REFDATA_REPL, Tabnuua opt_vch — cogepxut cnpaBoyHnK 6a30BbIX KOHTPAKTOB /151 OMLMOHOB.
» Motok FORTS_REFDATA_REPL, Tabnuua sess_option_series — COAEPXUT CMUCOK OMNLMOHHBIX CEPUIA.

* Motok FORTS_INFO_REPL, Tabnuua options_params — COAepX1T nHdhopmaLimio 06 onumoHax B hopmare, HE06X0AMMOM AJ151 3arpy3kum
ee B KNIMeHTCKUA Mogynb pacuyeTa puckos (SpectralM).

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

2.2.4. CocTaBHble UHCTPYMEHTbI (CBSA3KN)

Toprosas cuctema SPECTRA noagepxusaeT COCTaBHble MHCTPYMEHTbI — UHCTPYMEHTbI, KOTOPbIE COCTOAT U3 HECKO/ILKMX B3aUMOCBSA3aH-
HbIX YacTel (aToMapHbIX UHCTPYMEHTOB), YTO NO3BO/ISET PeasiM30BbIBaTb LUMPOKO UCMOMb3yeMy CTpaTernio TOProB/v Ha pbiHKe, Koraa
Npy BbIMO/THEHUW CAENKN MO CBA3KE Y KIMEHTa NOSABMASAOTCS NO3ULMK N0 ABYM WK 6onee MHCTPYMeHTaM. B HacToALWMIA MOMEHT B Buae
COCTaBHbIX MHCTPYMEHTOB peasi30BaHbl KasleH4apHble crnpeabl Ha dboyepcbl.

CrnncoK MMEeLMUXCA B CUCTEME COCTaBHbIX WHCTPYMEHTOB MOXHO nonyudTb 13  Tabnuubl fut_sess_contents noTtoka
FORTS_REFDATA_REPL, nposepsis none multileg_type. 3anucu, co 3Ha4eHWeM 3TOro Nons He pasHbiM O, ONMCLIBAIOT COCTaBHbIE WH-
CTPYMEHTBI.

[lns nonyyeHns cocTaBHbIX YacTeil MHCTPYMEeHTa creflyeT nonb3oBartbes Tabnuueli multileg_dict notoka FORTS_REFDATA _REPL, B ko-
TOPOI ANA KaXKA0ro COCTABHOTO MHCTPYMEHTa CyLLecTBYET ABe un 6onee 3anunceil, onvcbiBatoLLein OTAeNbHbIE YACTV TaKoro MHCTPYMEHTa
(Puc. 1). 3anucu Tabnuupl multileg_dict cebinatotea obpatHo B fut_sess_contents, T.K. COCTaBHble YacTV MHCTPYMEHTOB SIBASOTCA 00bIY-
HbIMW MHCTPYMEHTamy TOProBOi cucTeMbl. [1a KaXA0W COCTaBHOWM YacTu Takke ykasblBaeTcs KO3huLMeHT, Ha KOTOpbI YMHOXaeTcs
06bEM MCXOAHON 3asBKM AN5 NofyyYeHns ob6bEMa 3asBKM N0 COCTABHOM YacTu. 3HaK 3Toro KoadpduumeHTa ykasbiBaeT Ha Hanpas/ieHue
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3asBKM MO COCTaB/AOLLEN — MOMNOXUTENLHOE 3HAYEHWE 03HAYAET, YTO COCTaBNALAs ByAeT Hanpas/eHa B Ty Xe CTOPOHY, YTO 1 3asiBKa
N0 COCTABHOMY WHCTPYMEHTY, OTPULLATENIbHOE — B NPOTUBOMOIOXHYIO CTOPOHY.

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

isin_id isin_id_leg qty_ratio

1200 500 -1 M

—>{ 1200 515 1
1201 510 -1 M

—>{ 1201 515 1

Puc. 1. CoctaBHbl€ NUHCTPYMEHTbI

2.2.5. UpeHTUuKauma MHCTPYMEHTOB
B cucteme SPECTRA MHCTPYMEHT MMEET YeTbipe naeHTugmkaropa:
1. Mone isin_id — yHUKaNbHbIA YNCNOBOWN MAEHTUMKATOP MHCTPYMEHTA B CUCTEME.
2. Mone isin — CMMBO/IbHbIN MAEHTUGIMKATOP MHCTPYMEHTA.
3. Mone short_isin — KOPOTKNiA CUMBObHBIA KO, UHCTPYMEHTa A/19 MH(DOPMAaLMOHHbIX CUCTEM.
4. INone name — [/IMHHOE "4Ye/I0BEKOYMTAEMOE" HaMMEHOBaHNE MHCTPYMEHTA.
Mpumep 3. dbrovepc Ha uHAekc PTC ¢ ucnonHeHnem B gekaépe 2010 roga:
isin_id=
isin = RTS-12.10
short_isin = RIZ0
name = ®bYEPCHbI KOHTPAKT Ha uHAeKe PTC c ncnonHeHvnem 15 gekabps 2010 .

3HaueHue isin_id — NepBuYHBbI YHUKaMbHbIA AEHTU(UKATOP UHCTPYMEHTA B cucTeMe. Bo BCex CTPYKTypax AaHHbIX, COAEPXALLMX CCbIKY
Ha UHCTPYMEHT, UCMO/b3YeTCsl UMEHHO 3TO 3HAUYeHMe.

Mone isin — OCHOBHOI CMMBO/IbHbIi KOf, KOHTpakTa. VIMEHHO 3TOT KOf, YKa3blBaeTca B KOMaHe Ha NOCTaHOBKY 3asBKW. apaHTupyeTtcsa
YHUKa/IbHOCTb N HEU3MEHHOCTb BO BPEMEHWN 3HAYEHUA isin.

Mone short_isin — anbTepHaTUBHbIN CUMBO/IbHBIN KO KOHTPakTa. Bbl1o BBeAEHO 415 yNpoLeHns paboThbl ¢ AaHHbIMM SPECTRA MUpoBbIM
MHhOopMareHTCTBaMm.

2.2.6. IHCTPYMEHTbI C OrpaHUYeHUAMMU NO KBa/IM(pMKaLMM MHBeCTOpa

B cooTBeTCTBME C TPEGOBaHMAMMW perynstopa A8 onpefeneHHbIX MHCTPYMEHTOB paspelleHa TOProB/s TOMbKO KBaMULMPOBaHHbIM
nHBecTopam. Mog KBaMMLMPOBaHHLIM MHBECTOPOM B ccTeMe SPECTRA MOHVMMAETCS KIMEHT, Y KOTOPOro BbICTABMEH CMeLnabHbIi
npusHak "KsanuncvumnpoBaHHbIii nHBecTop” (6ut 0x10000000000 B none xstatus Tabnuubl investor notoka FORTS_REFDATA_REPL). 31oT
npv3HakK ycTaHaB1BaeTcsa caMuM GPOKepoM C MOMOLLbIO cucTeMbl EPK. I3MeHeHMe npusHaka NpMMeHsieTcs B cucTeme B KMpUHroByto
Ceccyiio (419 CyLLECTBYIOLMX KMEHTOB). [15 HOBbIX KIMEHTOB (aKkTMBaums 60M1BaHKN) NPKU3HaK NPUMEHAETCS B OH-NaiiHe.

Y MHCTPYMEHTOB C OrpaHnYeHnsiMU Mo KBasmdpukaLym nHBecTopa BbicTaBiseTcs npusHak "1 ksamuumpoBaHHbIX MHBECTOPOB". Mpu-
3HaK ycTaHaBnuBaeTcs Ha ypoHe ®BK (6ut 0x8 B none signs tabnuupl fut_vcb notoka FORTS_REFDATA_REPL) v geiicTByeT Ha Bce
VNHCTPYMEHTbI 3T0ro ®BK. 3TVMU MHCTPYMEHTaMM MOXET TOProBaTb TOSIbKO KBaU/IM(PULIMPOBaHHbIN MHBECTOP, NPW MOMbITKE BbICTABUTHL 3a-
ABKY N0 TaKOMy UHCTPYMEHTY, KnmeHToMm 6e3 npusHaka "KsannduumposaHHbIi MHBECTOP", 3asiBKa aBTOMATUYECKM OTBEPraeTcs CUCTEMOIA
C KOAOM OLM6KM "4227 - lomkeH 6bITb NPU3HaK KBaIMULIMPOBaHHOMO MHBECTOPA A/151 COBEPLLEHUS CAENKN".

Oc06eHHOCTUN NOAAEPKKN MHCTPYMEHTOB C OFrpaHUYEHUsIMI N0 KBandhmKauum HBecTopa:

» 3anpeLieH nepeHoc nosuumm knneHTa (komaHga TransferClientPosition ) N0 UHCTPYMEHTY C OrpaHNYeHnsIMK Mo KBandukaLum nHee-
cTopa K K/IMEHTY, y KOTOPOro HET Npu3Haka KBasMMLMpoBaHHOMO HBECTOPA.
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* B cnyyae Heo6Xo4MMOCTYN CHSATUA C KMeHTa NpUsHaka "KBannguumpoBaHHbIii MHBECTOP" Y HA/IMUUS Y HETO HA TOT MOMEHT NO3ULMK NO
VHCTPYMEHTY C OrpPaHMYeHVsIMM NO KBa/IMhUKALIMM UHBECTOPA, NPEeANosaraeTcs ceayownii anroputm AeicTanii:

o BpoKep CTaBWT 3anpeT Ha OTKPbITUE NO3NLUIA N0 UHCTPYMEHTY
o Bpokep yBe#OMIISIET K/IMEHTA W AAET BPeMsl HA CaMOCTOSITE/NIbHOE 3aKpbITUE MO3NLMK
o Mpv HeOBXOAMMOCTU BpoKep CO CBOETO fIOTMHA 1 OT UMEHU K/TMEHTA NOAAET 3asiBKU Ha 3aKpbITVE NO3ULMIA

o Bpokep cHMMaeT npusHak "KBanmgmumMpoBaHHbIii UHBECTOP" € KMeHTa (NpumeHsieTcst B BK)

2.3. ToproBble onepauuu

2.3.1. 3asBKU — 06LUME BO3MOXHOCTU

3asBKa - 3T0 NpKKa3 y4acTHUKa TOProB B TOProBYO CUCTEMY Ha COBEPLUEHUE CAEMKM MOKYNKWA UK NPOLAXKN MHCTPYMEHTA N0 onpesenéHHol
LeHe. 3asiBKa MOXET ObITb aApecHoi nnu 6esagpecHoi.

BesagpecHble 3asBku - 3TO 06bIYHBIN BN 3asBOK, KOTOPbIE BCTAKT B oHepeab U BUAHbI BCEM MOS1b30BaTe/15iM, OHN o06s3aTeNIbHO y4yacTByrOT
B ayKUMOHE 1 CBOAATCA CO BCTPEUYHbIMWN 3asBKamu. ECnv y 3aaBKM €CTb KOHTPNPeA10XeHne ¢ Ll,eHOVI nquue|7| nnn paBHOVI LeHe 3asBKu,
TO TakKne 3asBKM CBOAATCA B CAENKY C LI,EHOVI paBHOVI LieHe 3asBKN B KOHTPNpeaiokeHnn. YacTb 3asBKu, KOTopas He cBenachb B CAENKY
OCTaeTcA B BnAe 3asdBkU, C MEHbLUNM KO/IMYECTBOM MHCTPYMEHTA.

3asBku 6biBaloT KoTMpoBouHble (Day), BcTpeuHble (Immediate-or-Cancel), 3assku Fill-or-Kill u 3asBkn Book-or-Cancel. KoTuposouHas 3a-
aBka (Day) ocTaeTcs B ouepean He3aBMCKMO OT TOr0, CBeNach /M OHa YaCTUYHO, UK He cBenach coBceM. BeTpeuHas 3asBka (I0C), ecnn
OHa He CBenach B CAENKY, YAIAETCA U3 CUCTEMbI NOC/Ie NPOBEAEHNS ayKLmMoHa. MNpu YacTUYHOM CBEIEHUM BCTPEYHO 3asiBKW, HECBEEH-
Has ee yacTb Takke yaansetcs. 3assku Fill-or-Kill (FOK) - aTo BCTpeuHble 3asBK/, KOTOpblE NpeanonararoT TO/IbKO NO/THOE UCMOSTHEHNE
(cBeseHue B caenky). 3asBka Book-or-Cancel (BOC) - 3T0 pa3HOBUAHOCTb KOTUPOBOYHOI 3asiBKW, KOTOPasi NP BbICTABMEHUN TNGO Lenun-
KOM BCTa€T B CTaKaH, IM60 OTKMOHSETCA cMcTeMOii. Takasi 3asiBka MOXET GbITb TO/IbKO NACCMBHOM CTOPOHOI B caenke (Maker).

C TOUKM 3pEHUS BPEMEHN XM3HU 3asiBKN NOAPA3AENATCA Ha 00bluHbIe U MHOrogHeBHble (Good-till-Date). Y 06bI4HbIX 3a8BOK faTa ucte-
4yeHua 3asABKM He 3ajaHa, Takve 3asBKn (HEUCMONMHEHHbIE) "KMBYT" A0 KOHLA TeKyLLEero ToproBoro AHA. [ MHOrO4HEBHbIX 3asBOK yKa-
3blBAETCH faTa UcTedeHus (AmanasoH AaT - [0 rofa). Takme 3asBkUM aBTOMATMYECKM NepeBbICTaBAATCSA B Cedytowwuii TOProBblil AeHb,
nostlyyasi npy 3TOM HOBbIVi HOMEP U1 CCbINIKY Ha HOMEpP camoii NepBoVi BbICTaBIEHHON 3aaBku. MNpu nepeBbICTaBAeHUN AeNaloTca NPpoBepKn
Ha Ha/IMumne NHCTPYMEHTa, KNNeHTa, JO0CTaTOYHOCTY CPefCcTB. 3asaBku C UCTEKLUe AaToi aBTOMATUYECK CHUMAIOTCA Nocsie 3aBepLueHust
TOProBOro AHs.

N5 Hyxa pa3paboTyuMKoB B 3asiBKax NPeAyCMOTPeHb! ABa AOMNOMHUTENbHBIX aTpubyTa:

* none comment - Ctpoka B 20 cumBos10B. Mone He [O/MKHO coaepxaTb ynpasnstowmx cumonios (0x00-0x1F n Ox7F) n none fo/mKHO
KOHBepTMpoBaTbes 13 cpl251 B utf-8.

» none ext_id - YeTbipex6aiiToBoe 4ncso, Kyaa npeanonaraeTcs BCTaBNATb MAEHTU(UKATOP 3asBKM B N0/1b30BATE/IbCKOW CUCTEME.
MpumeyaHue: YHUKaNIbHOCTb 3HA4YEHWI [OMOSTHATENbHBLIX aTpUByTOB 3asiBKM TOProeoit cuctemoii SPECTRA He aHa/msmpyeTcs.
MHdhopmanms o 3asBkax cogepxutcs B Tabnvuax orders_log notokoB FORTS_TRADE_REPL n FORTS_ORDLOG_REPL.

Tabnuua orders_log - 3TO MCTOpPUS U3MEHEHWIN 3asIBOK, Ha Kaxoe M3MEHEeHVe 3asBKu [06aBnseTca oTaenbHas 3anucb. B Tabnuue
orders_log notoka FORTS_TRADE_REPL cogepxutcs nHgopmaums To/bko no “"cBomM" 3asiBkaM. og cBoMMM 3asiBKaMu 34eCb NoHUMa-
eTcs:

o [Ina norvHa KNneHTa - 3TO 3asBKM TOMNbKO 3TOr0 K/IMEHTA.

» [ins norvHa 6® nnm PO - 310 BCce 3as1BKM KNMEHTOB 3To B® nim PO.

JaHHble No CBOMM 3asBKaM pacKpbiBarOTCA NOMHOCTLIO, BKOYaA Cl'ly)Ke6HbIe M Nonb3oBaTesibCkme nons.

Mpu xxenaHny nonb3oBaresib MOXET NoANMcaTLCA Ha nosydeHne Tabnuubl orders_log notoka FORTS_ORDLOG_REPL, B aTOM cny4yae OH
6yfeT nosyyaTb BCO UCTOPUIO UMEHEHUIA MO BCEM 3asiBKaM B CUCTEME B aHOHUMHOM BUAE.

Bo3MOXHbI CcrieayroLme onepauuy Hag, 3asiBkamu:
» [o6aBneHve 3asBKH.
* YpaneHue 3asBku (No kogy 3asBku B cucteme SPECTRA).

« TMepepnpmxka 3asBku (onepaumus MoveOrder). Mepeagrkka 3asBKM peanin3oBaHa kak napa onepauuii - yaaneHue ctapoii 3asBku v fo-
6aB/eHne HOBOi 3a8BKM (C HOBbIM HOMepOoM). COOTBETCTBEHHO NO/IL30BATESI0 B OTBETHOM CO06LLEHMI Ha onepaLmio MoveOrder Bcerga
BO3BpaLLaeTCsi HOMep HoBoli 3asBku. Onepauun MoveOrder B Tabnuue orders_log Bceraa CoOOTBETCTBYET Kak MUHUMYM [BE 3arnucy -
ynaneHue u go6asneHue.

OpgHoit onepauyeit MoveOrder MOXHO OAHOBPEMEHHO NepeABVHYTH [ABe 3asBku (MONE3HO A1 MapKeT-MelikepoB), 4151 3TOr0 B MeTofe
MoveOrder npegycmoTpeH Habop napametpos (order_id1, order_id2) ans asyx 3asBok. [pu 3TOM cam MeTo ABNSETCSA YHUBEPCa/IbHbIM
- €C/n ABUraeTcsi ogHa 3asBka, 3ano/HATCA napamMeTpbl TOMbKO A5 order_id1l.
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« MaccoBoe yaneHue CBoX 3asiBOK Mo 3aaHHbIM NoJ/ib30BaTesniemM yc/ioBusiM. B kauecTse yCnoBuit MOryT 6biTb 3aaHbl:
o HanpaeneHue onepauuy - NOKynka, npogaxa.
o Tun 3asBKu - agpecHas, 6esaapecHas.

o Kopg kiveHTa.

[e]

Kog, 6a30BOro akTuBea.

o

ext_id - naeHTUMKaTop 3asBKM B N0OMIb30BATE/NLCKON CUCTEME.
o Kog MHCTpyMeHTa.

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

2.3.2. AapecHble 3asiBKU

AfpecHas 3asiBKa - 3T0 3as1BKa, aApecoBaHHas KOHKPETHOMY MoJib30BaTesto. Mo cpaBHEHMIO ¢ 6e3a4PecHbIMU 3TY 3asiBKU UMEIOT HEKOTO-
pble OrpaHnYeHsi B BO3MOXHOCTY YNpaB/ieH!s 3asiBKaMm 1 B BbIGOPE KOHTpareHTa:

* BbICTaB/eHVe aipecHoii 3asiBK BO3MOXHO TOJIbKO OT JI0rMHa 6pokepckoii ovpMbl. Mpu BbICTaBNEHUM afpecHoii 3asiBKU B KayecTBe
KOHTpareHTa MOXHO yKasaTb TO/IbKO GPOKEPCKY0 hupmy.

 [ns onpefeneHus KoHTpareHTa B 3asiBKe ykasbiBaeTcsi kog PTC komnaHum-koHTpareHTa (none broker_to). He Bce 6pokepckue chupMbl
MMEIOT TaKoii Kof, COOTBETCTBEHHO, 3TVM (PUPMaM Heslb3s BbICTABUTb afpeCcHYH 3asiBKy.

 [1Ns aipecHbIX 3asiBOK HEBO3MOXHa onepauus MoveOrder. MOXHO TO/IbKO BPYUHYH YAQIUTH U BbICTABUTL HOBYIO 3a5IBKY.
» B agpecHbIix 3asiBKax Hefb3s yKasblBaTb faTy MCTeUeHUs 3asiBKU, T.e. OHU He MOTYT GbITb MHOTOHEBHbIMK (GTD).

» AfpecHble 3asBK/ CBOAATCSA B CAENKY NPW YC/0BUM TOYHOTO COBNafeHns B HUX 3HaueHust nons match_ref (cm. onvcaxune nons B pasgene
Metog AddOrder - lo6aBneHne 3asB0K ). BO3MOXHO YacTuyHoe CBefeHUe aipecHbIX 3asBOK.

2.3.2.1. AApecHbIii PeXUM ¢ M3TUMHIOM MO YHUKAJSIbHOMY KOAY

B fgaHHOM pexuMe yyaCTHUKM BbICTaBNAT afpecHble 3asBKM C 06s3aTeNbHbIM 3anonHeHnem nons match_ref n ykasanvwem B none
broker_to koga HKL, (koa dmpmbl ¢ donarom dealer.status 0x10000 — HKL). B none match_ref 3agaeTcs yHukanbHas nocnefoBaTenibHOCTb
CUMBO/10B, O KOTOPOW CTOPOHbI CAENKN OTAENbHO (BHE TOProBOI CUCTEMbI) OrOBApUBAIOTCS, YUTO OHa GyAeT NCNOb30BaTLCS B UX 3asiBKaX.
CBsefieHVe 3a51BOK B CAe/1KV OCYLLLECTB/ISIETCA MO COBNaAeHto 3Ha4eHnii nons match_ref B 3asiBkax. CoBnageHvie 3HaveHnst nons match_ref
ABNAETCA NOATBEPXAEHNEM COracksa KOHTPAreHTOB Ha COBEpLUEHME CAEMKM Ha YCOBUSAX, YKa3aHHbIX B caenke. B pexuvme "AgpecHsbiii
PEXMM C M3TUMHIOM MO YHUKaNIbHOMY KOAY" KOHTPareHT CKPbIT Ha BCEX 3Tanax 3ak/toueHns 1 06paboTku CAENKM (3asBKa, MITUUHT, CAENKA,
OTYETHI).

B ocTanbHOM afjpecHble 3asiBK B TAKOM PEXVME TOPTOB MMEIOT Te e OrpaHuNyYeHnsl, YTo U 0BblUHbIE afpecHble 3asBKu. NS OTAnYus
TaKMx 3asiBOK OT 0ObIYHbIX apPECHbIX Y HUX B AOMNOMHeHUe K npu3Haky Address (0x4000000) BeicTaBnsietcsa doniar NegotiatedMatchByRef
(0x80000000).

2.3.3. Caenku

Crenkv B TOProBoii CUCTEME 3aK/THUaloTCs Noc/e MOCTAHOBKM 3as1BOK B C/ly4Yae, e/ LieHa B 3asiBKE OHOTO HaNpaB/ieHNs N0 UHCTPYMEHTY
Y[I0BNETBOPSIET LieHEe 3asiBKW [PYroro HanpasfieHusi Mo TOMY Xe WHCTPYMeHTY. LIeHoi cenku cunTaeTcs LeHa 3asiBKv, BbICTaB/IEHHOI
paHbLue. Caenku 6bIBAIOT aApecHble 1 6e3aapecHble. MHorve atpubyThbl CAe/0K 3KBUBA/IEHTHbI aTpUbyTam 3asiBoK. CAeNKu He U3MEeHSIIoTCS
1 HE YAANSIOTCS U3 CUCTEMBI.

MHhopmaLms o co6CTBEHHbIX caenkax cogepxuntcs B Tabnuuax user_deal n user_multileg_deal notoka FORTS_TRADE_REPL. flaHHble
B Tabnmuax npefcrasneHbl B OTUILTPOBAHHOM BUAE: MO/b30BaTelb BUAUT NPUBATHYIO MH(DOPMALMIO TOMBLKO MO CBOEI YacTu caenku
(nokynatens unu npogasua). Ecnv nonb3osartenem ssnsetca b® unm PO n caenka coBeplueHa ee KAMeHTaMu, To Nosib3oBaTeb BUAUT
npuBaTHyo MHdopmaLuio no o6enm yactam caenku. MiHgopmaumsa 060 Bcex caenkax B CUCTEME pasfaeTcs BCEM MOMb30BaTeNsaM B Ta-
6nvuax deal n multileg_deal notoka FORTS_DEALS_REPL. [laHHble B Tabnuuax npeActas/ieHbl B aHOHUMHOM BUAE.

MOMUMO YMCTO TOPrOBbIX CAEIOK B TabNMLAX CAE/TOK COAEePXaTCsA AOMNOMHUTENbHbIE 3aMnCK, KOTOPbIE B OPUAMYECKOM CMbIC/E caenKamm
He SIBNSIL0TCA, HO OTPaXatoT HEKOTOPbIe onepaluy B CUCTEME, MEHSIIOLLME NO3NLMK yYaCcTHUKA. [laHHbIe CAEKM HA3bIBAOTCS TEXHUUYECKUMMU.
OTMUUTL TOProBble CAEKM OT TEXHUYECKMX MOXHO N0 3HaueHuto noneii xstatus_sell n xstatus_buy tabnuy user_deal n user_multileg_deal
notoka FORTS_TRADE_REPL unu no npusHaky nosystem B Tabnuuax deal n multileg_deal notoka FORTS_DEALS_REPL (nogpo6Hee
- CM. pasgen MpusHaku, BbICTaBseMble Y 3asBOK 1 CAEMNOK).

2.3.4. Kpocc-caenku

Kpocc-caenka - caenka Ha OCHOBaHUM 3asiBOK, NMOAAHHbLIX C O4HOTO U TOTO Xe K/IMEHTCKOro pasaena, 6o NoAaHHbIX C PasHbIX Pasgenos
C ofiMHaKoBbIM MIHH. M0 yMON4YaHWio CoBepLUeHNe KPOCC-CAENO0K 3anpeLLeHo, 3asBKa, HaTKHYBLLASIC Ha KPOCC-CAESKY, OTK/IOHSIeTCs CU-
cTemoii. [lonyckaeTcsi B MHAMBUAYaNIbHOM NOPsiAKE paspeLleHme Kpocc-CAeNoK A1 afpecHbIX 3asBoK. Takke B CUCTEME NpesycMoTpeHa
BO3MOXHOCTb, YTO6bI NPY KPOCC-CAE/KE BMECTO OTK/IOHEHWsSi BHOBb NOCTYNMBLLEN 3asBKM (OHA XE aKTUBHAs), CHAMaIach NaccuBHas 3a-
sIBKA, HA KOTOPYO OHA HATKHY/aCh.

[ns onpefeneHns Norvku o6paboTku KPOCC-CAEMOK B cMCTeMe NpedyCcMOTPEHO ABa dhara:
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* "PaspelunTb Kpocc-CAenku" - PaspellaeT Kpocc-CAe/kn ANl afipecHbiX 3asiBoK. UT06bI Kpocc-cAenka npoLuna AaHHbli dnar fomkeH
6bITb BbICTaB/EH Y 060MX CTOPOH caefku. B 6e3aapecHom pexumMe coBepLIeHne Kpocc-CAeN0K 3anpeLLeHo Bceraa.

» "CHsTb NacCMBHY0 3as1BKY NPy KpOcc-caeske" - PaspeluaeT npu Kpocc-cAesnke BMECTO OTK/TOHEHUSI BHOBb NMOCTYNMBLLEN (OHA Xe aKTUB-
Hasl) 3asiBKV/ CHMMaTb MaCCUBHYH, Ha KOTOPYH OHa HaTkHysacb. CHATME NMacCUBHOI 3asBKM NoApasyMeBaeT NPOAO/HKEHNE CBEAEHNS
aKTUBHOI 3asBKM B paMKax TpaH3akuuu. Ecnv B npoLecce CBEAEHMS TpaH3aKLMsA HE MOXET 3aBepLUMTLCS YCMNELHO, TO CHATbIE NaccuB-
Hble 3as1BK/ BOCCTaHaB/IMBAKOTCS.

Yka3aHHble hnarv BbICTaBASKOTCA HA YPOBHE CEMMU3HAYHOTO KIIMEHTCKOTO pasgesia Ha OCHOBaHMN 3asiBNIEHUS y4acTHUKA. BbiCTaBneHHbIe
dhnaru TpaHC/IMPYOTCSA B LWK03€ B None xstatus Tabnmupl investor notoka FORTS_REFDATA_REPL.

Hwxe B Tabnuue nprBeAeHb! CLeHapuy NoBeAeHNs 6e3aapecHbixX 3a8BOK, MPUBOAALLMX K KPOCC-CAeNKaM, A1 PasINyHbIX TUMOB 3asBOK
1 3HauYeHuin chnara "CHATb MAcCUBHYHO 3a8BKY MPU Kpocc-caenke™:

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

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

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

npu Kkpocc-caenke"=A4A AKTMBHas: B npoliecce cBefeHUst AOXOAMT A0 NacCUBHOW ¢ TeM xe VIHH, ninuumpyet
CHATWE NacCUBHOI, NPOJO/KAET CBEAEHNE Aasiee B CTaKkaHe Uan 0CTaeTCs Kak KoTMpo-
BOYHas B CTakaHe.

Ecnu pganee B TpaH3akLyn CBELEHNE aKTUBHOW 3asiBKM HE MOXET 3aBEpLUNTLCS yeneLl-
HO (HanpuMep, NO NPUYMHE BCTPEYU C eLle OAHON KPOCCOBOI 3asiBKOW, MO KOTOPOI HET
paspeLLeHns CHUMaTb ee), TO BCe 3asiBKM, BK/OYas KPOCCOBYIO MACCUBHYH, BOCCTaHa-

B/IMBAIOTCA.

BcTpeuHass 3asiBKa | "CHATb naccusHyto 3asBKy | MaccuBHas: OCTaeTcs B CTakaHe.

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

"CHATb NaccuBHyto 3asBky | [laccuBHasa: CHMMAETCA TO/IbKO B TOM C/lyvae, ec/ii akTUBHAs MOXET CBECTUCL XOTS
npu kpocc-caenke"=AA | 6bl 0AVH pa3 co cneaytoLleli B o4epeamn nocne KPOCCOBOWA.

AKTUBHas: B pamkax 0fiHOl TpaH3aKLUMM AOXOAMT A0 NaccuBHoOi ¢ Tem xe VHH, nHu-
uumpyeT npefsapuTesisHoe CHATUE NacCMBHON, 3aTeM NPOLO/MKAET CBeAeHne Co cre-
OyloLWmMMY 3asiBKaMu B ovepeamn U3 cTakaHa.

Ecnv nocne cHATUSI NaCCUBHOM, B paMKax AaHHO TpaH3aKuun, He NPOU30LLISIO H OfHO-
ro CBeAeHus, To 0CTaToK akTuBHOW IOC cHUMaeTcs, a nacCuBHasi BOCCTaHaB/IMBAETCS.

3anBka  Fill-or-Kill | "CHATb naccuBHyto 3anBky | [laccuBHaa: OcTaeTcs B CTakaHe.
(FOK) npw kpocc-caenke"=HET | AKTMBHas: B npouecce cBefeHUs 40X0AUT A0 3asBK/ € TakuM xe NHH, 3atem otkarbl-
BaeTCs 06paTHO NoO BCEM NpeABapuTe/IbHO CBEAEHHbIM 3asiBKaMm.

"CHATb NaccuBHyto 3asBKy | laccuBHana: CHUMAaETCA TOMIbKO B TOM C/lyvae ec/iv akTUBHas MOXET CBECTUCH MOJHO-
npw Kkpocc-caenke"=AA CTbHO.

AKTUBHas: B pamkax o4HOV TpaH3aKLum fOX0AWT A0 NaccuBHOM ¢ TeM xe VIHH, nHnum-
npyeT npeABapuTenibHOEe CHATUE NAacCUBHONM, NPOAO/IKAET CBeAeHNe Aasee B CTakaHe.

Ecnun nonHbiii 06beM He coGpaH no akTMBHOM, TO BCe npeaBapuTesibHO CBeAEHHbIE U
CHATbIE NacCUBHbIE 3aABKM BOCCTaHaB/MBarOTCA O6paTHO B CTakaH.

[na agpecHbIX 3adBOK 10rMka 06paboTkv cuTyauuii ¢ Kpocc-caenkamu aHaniornyHa. Ecnm kpocc-caenkv He paspelueHbl (HeT npusHaka
"Pa3peLumnTb Kpocc-caenkn" y Koro-nnbo n3 KOHTpareHToB), TO B 3aBUCUMOCTY OT 3Ha4YEHUs Npr3Haka "CHATb NacCyBHYHO 3as1BKY NpuW Kpocc-
cAenke" y KoHTpareHTa - aBTopa naccmsHoli 3asBku (HET/[A), OTK/IOHAETCA akTUBHasA 3asiBka IMbo CHUMAaEeTCs naccuBHas.

B cnyyae CMHTETMYECKOro MaTuuHra, Aga CTakaHa C 3asBkaMu aHa/IM3nMpyrTCa He3aBUCKMO — T.e. MOTYT ObITb CHATbI Kak OAHa Tak 1 fBe
naccuBHble 3asBku. Ecnm ons obenx naccuBHbIX 3as1BOK CHATUE He paspelueHo ("CHATb NaccuBHYHO 3a8BKy Npu kpocc-caenke"=HET), To
OTK/IOHAIETCS aKTUBHAasA 3a5BKa, MHaye CHUMatoTCa (He3aB1CKMO) NMacCUBHbIE 3asBKY, [/18 KOTOPbIX CHATUE paspeLleHo ("CHATb NacCUBHYIO
3asBKy npu Kpocc-caenke'=aA).

Y CHATbIX NaCCUBHBIX KPOCC-3as1BOK B M0/1e Xstatus BbICTaBASAETCS OT/IMUMTENbHbIN Npu3Hak DueToCrossCancel (0x2000).

2.3.5. OCOGEHHOCTU TOProBN CBA3KaMU

ToproBasi cuctema SPECTRA noafepXvBaeT CocTaBHble MHCTPYMEHTbI (CBSI3KM) - MHCTPYMEHTBI, KOTOpbIe COCTOSAT 13 HECKO/bKMX B3au-
MOCBSI3aHHbIX YaCTei (aToMapHbIX MHCTPYMEHTOB), YTO NMO3BOJISIET PEA/IM30BbIBATb LUMPOKO UCTIO/Nb3YEMYH0 CTPATErM0 TOPrOB/IN Ha PbIHKE,
KOrZa npu BbINOMIHEHUW CAEMKM MO CBA3KE Y KIVEHTA NOSIBASKOTCS NO3ULMK MO ABYM Uv Goee MHCTPYMEHTaM. B HacTosILLMii MOMEHT B
BUE COCTaBHbIX MHCTPYMEHTOB peasn30BaHbl KasieHAapHble Cripeabl Ha (hbloyepcsl.

OCHOBHble 0CO6eHHOCTH TOPros/n CBA3KaMu:

* [MopAAOK COPTUPOBKM LIEH B CTakaHax MOXET ObITb pa3/iMuHbIM (MPSAMOi UK 06paTHBIN).
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* [pu BbICTABNEHNN 3as1BKM N0 CBSI3KE Y K/IMEHTa BO3HWKAIOT 0653aTe/bCTBa Mo ABYM Unv 6o/iee aToMapHbIM UHCTPYMEHTaM, c/iefoBa-
TeNbHO, pacyeT o6ecneyeHr st o Takyto No3uumio GyAeT NPOU3BOANUTLCS COOTBETCTBYIOLLIMM 06pa30M.

» [lns cBA3OK HEBO3MOXHA Onepaums nepeasumkkn 3asBoK.
2.3.6. AiicGepr-3asaBKu

Alicbepr-3asiBka - 3T0 pa3HOBUAHOCTb KOTMPOBOYHOI 3as1BKU, Y KOTOPOIA onpefeneHHas yacTb 06beMa CKpbITa OT pbiHKA (T.e. B CTaKaHe),
UTO6bI MUHUMMW3UPOBATL BUSHME HA PbIHOYHYHO LIEHY KPYMHbIX OTHOCUTE/IbHO pbIHKA 3as1BOK. Alic6epr-3asiBku NosIBNSOTCA B CTakaHe
nopuusimm (BUAMMAas YacTb). Korga Buayumas 4acTb 3asiBKU NOIHOCTbIO CBOAUTCS B CAE/KW, TOrAa "BCM/ibIBaeT" ouepeaHas nopuus. Tak
MOXET MOBTOPATLCSA A0 TeX Mop, Noka BCs CKpbITas YacTb 3asBKY He ByaeT ucuepnaHa.

OCHOBHbIE 0COGEHHOCTM alic6epr-3asBok:

* Alicbepr-3asBKkn MOTyT GbITb TO/IbKO 6e3aapecHbiMU. C TOUKU 3pPEHNS BPEMEHN XU3HW aiic6epr-3asBku MOTyT 6bITb 0ObIYHBIMW 1 MHOTO-
[HeBHbIMK. [0 TNam aicoepr-3asBku AeNaTcs Ha KOTMPoBOYHble (Day) u 3aaBku Book-or-Cancel.

 [Mpu go6aBneHun aincbepr-3asnBKky B Hel AONONHUTENBHO YKa3biBaKOTCA NapameTpbl 41 pacyeTa pasmepa Ben/ibiBatoLlen yactu. Bennbi-
BalLLas YacTb COCTOUT M3 NMOCTOSIHHOM cocTasnstowei (disclose_const_amount) 1 ciyyaliHbiM 06pa3oM paccUnTbiBAEMO Haa6aBKu.
3HaueHve HagbaBkM - 3TO CryyaliHasi BeNinyHa C paBHOMEPHbLIM pacnpegeneHnem m3 gvanasoHa [-Round(disclose_const_amount *
variance_amount/100, 0); Round(disclose_const_amount * variance_amount/100, 0)], rae variance_amount - amnMTyaa OTK/IOHEHMUS
oT o6bema NOCTOAHHON YacT. COOTBETCTBEHHO, Npu Aob6aBneHnn aincbepr-3asBky B HEM yKkasbiBalOTCS ABa napaMmeTpa:

o disclose_const_amount - 06beM NOCTOSIHHOIM BCM/IbIBAOLLEN YacTu. [JaHHbI napameTp He MOXET ObITb 60/blue 06beMa BCEro aiic-
6epra, N MeHbLLE HEKOTO MUHUMAaSIbHOTO 3HAYEHWs1, ONpesensiemMoro B 3aBUCMMOCTM OT 6a30BOr0 akTyBa U TMna MHCTPyMeHTa (3Have-
HUST NYG/IMKYIOTCS Ha caiiTe GUpPXK).

o variance_amount - BE/IMYMHA C/Ty4aiiHOro OTK/IOHEHNS 06beMa BCMJ/IbIBaKOLLEl YacTu aiicbepr-3asaBky (ONUMOHasIbHO). 3Ha4eHre na-
pameTpa Takke orpaHN4YeHO CHU3Y Hy/IeM, CBEPXY - YMC/IOM, NYG/IMKyeMbIM Ha caiiTe. Mo yMo/iyaHuio napameTp He 3ajaH.

Bce ykasblBaeMble napaMeTpbl MOryT NPUHUMATL TOMbKO Lie/ble 1 NOMOXUTESbHbI 3HAYEHUSA.
» lapaHTUiiHOE 06ecneyeHne Npu fobaBneHNn 3asBKU G10KMPYETCS Noj BECb 06beM alicbepr-3asiBKiu.
* Tpy N3MEHEHUMN BbICTABNEHHON alic6epr-3asaBkU MEHSTLCA MOXET TOJbKO LieHa, 06bEM He OCTYNeH A1 U3MEHEHUS.
* TMpy yaaneHum nnm usMeHeHU ainc6epr-3asBku yaaNseTcst UM MEHSIETCS BCs alicGepr-3asBka Lie/IMKOM, BK/Yasi BUAUMYHO YacTb.

» B Tabnuuax cBoux 3asiBOK U CAENOK alicOepr-3asiBK1 U cAesKU Mo HAM B Nonsx xstatus v xstatus_sell / xstatus_buy nomeuatotcsa cneym-
abHbIM Npu3Hakom "lceberg” (0x800000000000).

2.3.6.1. AiicGepr-3asiBK1M B MUH(hOPMaLMOHHbIX 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/IMYECTBO B Onepaumn, OCcTaTtok, AelicTBme u Aap.):

1. My6nnuHble faHHble TPAHC/IMPYHOTCA B NONSX ¢ npedmkcom “public_™:
» Tabnuupl orders_log n multileg_orders_log:
o public_order_id - Homep Buavmolii yactu aincbepr-3asBku.
o public_amount - KonnmuecTBo KOHTPaKTOB B OMepaLyn ¢ BUAMMON YacTbio alicbepr-3asBKu.
o public_amount_rest - OcTaBLLeecs KoNM4ecTBO KOHTPaKTOB B BUAMMOI YacTh aiicbepr-3asBku.
o public_action - [elicTBue c BUAMMOII YacTbio aiicbepr-3asiBKu.
» Tabnuupl user_deal n user_multileg_deal:
o public_order_id_buy - Homep Bugumoii yactu aincbepr-3ansku nokynatens.
o public_order_id_sell - Homep Bng1moii 4actu alicbepr-3asiBku npogasLa.
2. MpuBaTHble AaHHble TPaHCAMPYOTCA B MONAsX ¢ npedhukcom "private_":
» Tabnuupl orders_log n multileg_orders_log:
o private_order_id - iAeHTUMKALMOHHbIV HOMEp BCell aiicbepr-3asBKu.
o private_amount - Kofim4yecTBO KOHTPAKTOB B ONepaLyun co Bceli ancbepr-3asnBKoii.
o private_amount_rest - OcTaBLUeecs KoNM4yecTBO KOHTPaKTOB BO BCeil alicoepr-3asBke.

o private_action - [leficTBue B OTHOLLEHWM BCeli alicbepr-3asBku.

» Tabnuupl user_deal n user_multileg_deal:
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o private_order_id_buy - aeHTudmkaTop Bceil aiicbepr-3asBku nokynatens.

o private_order_id_sell - aeHTudhukaTop Bceii aiicbepr-3asBku npogasLa.

Hwxe npuBegeH NpMMep 3anucu B NOTOKe BbICTAB/IEHWS W MaTyMHra aiicbepr-3asBku ¢ amount=1000 1 BMAUMOI YacTblo, paBHoi 100
(6e3 chunsTpaumm):

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 |2019-01-11| 1 |ODO01123 101 1000 1000 1 Add Iceberg
11:55:58

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

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

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

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

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

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

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

104 100 0 2 312 |2019-01-11| 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 |2019-01-11| 1 |ODO01123 101 49 751 2 Match Iceberg
16:58:58

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

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

MosicCHEHWSI K Tabnnue:

Knnent ODO01123 BbicTaBnsieT alicbepr-sasiBky o6bemom 1000 u Bugumoli yacteto 100. B cuctemy pobasnsietcs 3asiB-
ka (private_action=1) ¢ ngeHTudmkatopom private_order_id=101, o6bemom avicbepra private_amount=1000 n BuAMMON 4YacCTbio
public_amount=100.

[Janee knnenTbl PJ99888 1 FS01020 nocnefosartenbHO 06aBNSI0T B CUCTEMY CBOV 0ObIYHbIE 3a8BKM, MpUyeMm 3asaBka kineHta FS01020
- 9TO 3asiBKa BCTPEYHOro Hanpas/ieHus, yaoBeTBopstowas no ueHe AsyMm npeablayLunm 3asBkam.

Mpoucxogut ceefeHne BUAMMOI YacTu aiicbepra (private_action=2) c 3asiBKoii BCTPEYHOro HanpasneHus knneHta FS01020, pasmep
ocTasLLerocs aiicbepra private_amount_rest=900.

[anee cBoaaTcs 06bl4HbIE 3a8BKN KNneHToB PJ99888 n FS01020.

BcnnbiBaeT cnepytolas nopums ancbepr-3assku (private_action=3), kotopas TyT xe cBoauTcs (private_action=2) ¢ ocTaBLLelics YacTblo
3aaBku knmeHTa FS01020, pa3vep ocTaBLuerocs alicbepra private_amount_rest=800.

BcnnbiTne ovepeaHoii nopuum aiicepra (private_action=3) n cBefieHve ee ¢ ocTaTkamu 3asBku knmeHTa FS01020, pasmep ocTasLuerocs
aicbepra private_amount_rest=751.

[Lanee knneHt OD01123 cHsan alicbepr.

O6paTvTe BHUMaHWe, Y4TO NPU BCN/IbITUM OYEpeaHOl nopumu aiicbepra, ero BuaMmas yactb umeet Homep (public_order_id), oTAnYHBbINA
OT naeHTudmMKaTopa camoli aincbepr-3ansku (private_order_id).

[N 06bIYHBIX 3a5IBOK NPUBATHBIE 1 NMYG/IMYHbIE MO/S 3aN0/HAIOTCA OAMHAKOBLIMU 3HAUEHUAM U COiEPXaT NPUBbIYHbIE ID, KONNYECTBO B
onepawum, 0CTaToK 1 KoZ, onepauuu no 3asBke. MnacTpaums 3anoHeHus noneii 4na npumepa, NpuBeieHHOro Bbllle:
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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 3asaBOK 1 CAEMOK NPUCYTCTBYIOT TO/IbKO I'Iy6}'|l/NHbIe nonsa, Tam Bcerga To/ibko BUaAnMan 4actb a|>'1<:6epros.

2.3.6.2. Onepauun Hap, alic6epr-sasaBKkamu

B03MOXHbI C/ieaytoLime onepaumn Hag, aiicbepr-aasiBkamm

« [lo6aBneHne 3asnBku (komaHga IcebergAddOrder).

* YpaneHue 3aaBku (komaHga IcebergDelOrder). Komanga moxeT oTpabaTtbiBaTh kak no public_order_id, Tak n no private_order_id.

* N3meHeHune 3asaBku (komaHza IcebergMoveOrder). KomaHaa MmoxeT oTpabaTbiBaTb kak no public_order_id, Tak u no private_order_id.

BHumaHue! KomaHgbl IcebergMoveOrder n IcebergDelOrder no public_order_id 6yayT pa6oTatb TONbKo, ecnu BuAMMas YacTb C TakuM
HOMEpPOM elle ecTb B cucTemMe (He 6blna cBefdeHa), B NPOTUBHOM crlydae GyaeT BO3BpalleHa owmbka 06 OTCYTCTBUW 3aABKW C TakuM
Homepom. [oToMy pekomeHayem paboTtaTh ¢ alicbepr-3asiBkamu no private_order_id.

2.3.6.3. CmeHa npeHTuMKkaTopoB 3asiBOK NpuU onepauusax Hag alic6epr-3asiBKO

Mpu BbICTaBNEHUN aicbepr-3asBkn y Hee naeHTudmkaTop sugmmon yactu (public_order_id) n Bceit alic6epr-3asBku (private_order_id) co-
Bnagaet. MNpwv BCnbITUM HOBOI YacTy eli NpucBavBaeTcs HOBbIN naeHTudmnkaTop (public_order_id), naeHtudmkarop Bceli ancbepr-3ansku
He meHseTcs. [Mpyn n3mMeHeHun aiicbepr-3asBkm (MOVeE) y Hee BbICTAB/IAETCA HOBbIN private_order_id.

[ina MHorogHeBHbIX (GTD) alicbepr-3asBoK Npy NepeBbICTaBEHUN B KNPUHIOBYHO CECCUIO BbICTAB/MSETCA HOBas aincbepr-3asBka c HOBbIM
private_order_id, y koTopoii B kauecTBe ncxogHoli 3asBku (none id_ord1) ykasbiBaeTcs private_order_id camoil nepBoii alicbepr-3assku.

MprMep M3MEHeHWst MAEHTUMKATOPOB 3asiBKV NpY onepaLusx Hag aiicbepr-3asBKoii:

Onepauus public_order_id public_action private_order_id | private action id_ord1l
[ob6asnexHve 100 1 100 1
CefieHune B caenky 100 2 100 2
BcnnbiTe HOBOW YacTu 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:

« Nlo6aBneHue - fobaBnseTcs aiicbepr-3asska (private_action=1) c ngeHtudmkaropom private_order_id=100 n Homepom BUANMOI YacTu
public_order_id=100.

« CBegeHue B cAesKy - CBefeHne BUAMMOI YacTu aiicbepra (private_action=2) ¢ 3asiBKO BCTPEYHOIO HanpaBieHus.

* BcnnbiTue HOBOIi vacTtu
public_order_id=105, ngeHTudmkaTop Bceil aiicbepr-3asaBkm He MEHSIETCS.

- Npu BCN/bITUM HOBOM 4acTu (private_action=3) eii npucBavBaeTcsi HOBbLIN WAEHTUCMKATOP

* NepeBbicTaBneHue B KC - npy nepeBbicTaBneHnn B KIMPUHIoBYHO ceccuio BbiICTaBNSIETCA HOBas alicbepr-3asska (private_action=1) ¢
HoBbIM private_order_id=1106, y KOTOpPOI1 B kKauecTBe ncxoaHoii 3assku (none id_ord1=100) yka3biBaeTcs private_order_id camoii nepBoii
aiicbepr-3asBku.
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» MepepBxka (Move) - Npy NepeaBuxKe aiicbepr-3asaBkyM NPONCXOANT yaaneHne ctapoli 3ansku (private_action=0) n go6aeneHne HoBol
(private_action=1) ¢ HoBbIM private_order_id=1200.

3HaueHus "public_action™:

* 0 - 3aaBKa yganeHa

» 1 - 3anBka gobasneHa

* 2 - 3asnBKa cBefieHa B cAesKy
3HaueHus "private_action":

* 0 - 3anBKka yganeHa

» 1 - 3anBKa fobasneHa

* 2 - 3anBKa cBefieHa B cAesky

+ 3 - BcnnbiTve HOBOI BUAMMOI YacTu

2.4. NMocTaBKa aKTUBOB U JKCnupauyusa onumnoHoB

2.4.1. NocTtaBka no pbrovepcam
B paspese noctasku thbloyepchbl ObIBAKOT TPEX TUMOB:

» PacueTHble dobtovepcbl (bloHepchbl HA MHAMKATOPbI) — MO UTOram 06paLLeHUst NePednCcAsioTCA TONIbKO AEHEXHbIE CPeAcTBa B pasmepe
pasHULLbl Mexy CTOMMOCTLH OTKPbITUSI NO3MLMK 1 TeKyLell pacyETHOM LieHOoW akTuBa. MocTaBka 0hopMASIETCS TEXHUYECKOW CAE/KOiA
3aKpbITUS NO3ULLMK, KOTOpas B TabnuLe cAenok nomeyaercs cnelmasibHbiM NpUu3HakoM B nonsx xstatus_sell n xstatus_buy (nogpobHee
— cM. pasgen MpusHaku, BbiCTaBsseMble Y 3asBOK U CAENOK).

+ ToBapHble dbloyepchbl (hblovepchbl Ha peasbHble akTUBbLI) — N0 UToram 06paLLeHns NePeYncsOTCA COOGCTBEHHO aKTUBbI U AeHeXHble
cpeacTBa. MocTaBka ohopmaseTcss TEXHUHECKOW CAENKOW 3aKpbITUSi NO3uLMK, KOoTopas B Tabnuue cAenok noMevaeTcs cneuuasibHbIM
npu3HakoMm B nonsx xstatus_sell n xstatus_buy.

* ®bloyepcbl Ha akuuM — Npu NocTaBke NO3uLUMsA Mo bloyepcy nNpeBpalLaeTcs B NO3ULMIO Ha pbiHKe T+ B cekTope "OCHOBHOM PbIHOK"
MockoBcKoi 6upxu. MocTaBka 0HOPMISETCA TEXHNYECKON CAENKOM 3aKPbITUA NO3NLMN HA CPOYHOM PbIHKE U CAENKOW OTKPbITASA NO3K-
LUun Ha pbiHKe T+. Caenka 3aKkpbITUSA No3uLMK Ha CPOYHOM PbiHKE B Tabnuvue cAenok nomevyaeTcs cneuuasibHbIM NPU3HaAKoM B MOsAX
xstatus_sell n xstatus_buy. Cenka oTKpbITUSA NO3ULMKN Ha pbiHke T+ co3gaéTcs B cucteme ASTS hoHA0BOroO pbiHKa. bonee nogpo6bHo
cM. nofpasgen "Peanusaumsa noctaBkm pboYEPCHbIX KOHTPAKTOB CPOYHOIO pPbliHKA Ha (DOHAO0BOM pPbiHKE (pexum T+1)".

2.4.1.1. Peannsayus NoctaBku (pbOYEPCHBIX KOHTPAKTOB CPOYHOIO PbIHKA Ha (pOHA0BOM pbliHKe (pexum T+1)

VcnonHeHne Bcex NOCTaBOYHbIX IbIOYEPCHBIX KOHTPaKTOB MPOM3BOAWUTCA NyTEM aBTOMATMYECKOro 3ak/llo4eHnst caenok T+1 B cekTope
"OCHOBHOI1 pbIHOK" MoCKOBCKOI 6upxu (ToproBo-knvMpuHrosas cuctema ASTS).

B KnupwuHrosoii cucteme SPECTRA 3a Kaxaoin 6pokepckoii opMoii, KoTopas XenaeT NpoBOAUTL MOCTaBKy, MO 3asB/IEHNI0 YUYacTHUKa,
3aKpennseTcs Kog thMpMbl 1 TOProBO-K/IMPUHIOBBIV CHET (Aaniee — TKC), 3apernctpmpoBaHHble B TOProBo-k/IMPUHIOBO cucteme groHA0-
BOrO pbIHKa (ganee — ASTS ®P), ¢ ykazaHnem KOTOpPOro A0/MKHbI ObITb 3ak/Il0ueHbl CAeNnkn T+1 B LeNIAX NCNOSTHeHNs 06a3aTeNbCTB No
obloYepCHBIM KOHTPakTam. 3a K/IMEeHTCKM pasfesiom pernctpa yveta nosunuuii MoxXeT 6biTb 3aKkpennéH otgenbHblii TKC 1 Kof knveHTa,
3aperncTpmposaHHoro B ASTS ®P.

3apaHee Mo 3as1BNeHNI0 YyacTHuKa permctpupytotcs B SPECTRA Tpu TKC ©P (T.H. "nto6umble” TKC): oanH Ansi yueta CO6CTBEHHbIX 065-
3aTeNbCTB, OAVH A1 yYeTa 06513aTeNbCTB KNIMEHTOB, OAUH AN yyeTa obasaTtenscts AY. "liobumbie” TKC npukpennsotcs kK B cootseT-
CTBYIOLLLETO TUMa Mo YMOJTHaHUIO.

Cpaenkn T+1 3akntovatotca B ASTS OP Ha otaensHOM pexume ToproB (SPEQ) ¢ kogom pacuétoB Y1. Caenka 3akntodaetca mexay HKL,
1 YHaCTHUKOM TOProB qhOHAOBOIO pbiHKa. HMKakoro A0NOoNHUTENIbHOTO NOATBEPXAEHMS OT yYacTH/KA TOProB (OOHA0BOMO PbiHKA He Tpeby-
ertcs.

B cnyuae, ecnu caenka T+1 He MOXET ObITb 3ak/04YeHa No NpUYMHE OTCYTCTBUSA UM HEBEPHBIX PEKBU3UTOB NPUBA3KKU K chupme n TKC,
cpenku T+1 6yayT 3akoyeHbl ¢ ykasaHneM "nobumoro” TKC cooTBETCTBYIOLLETO TMNa (COBCTBEHHBIV, knueHTckuit, 1Y). Ecnu caenkn T
+1 He MOryT 6bITb 3aK/toUeHbI C YKkazaHneM "ntooumoro” TKC (OH Takke He yKkasaH WM yka3aH HEBEPHO), TO 06513aTe/ibcTBa y4YacTHuKa
KIMPUHra no nocTaske no hbioyepcy Ha akLum B YacTu No3unLuii AaHHo B cumTatoTcst HeBbINOMHEHHLIMU, U B3UMaeTCs LWTpad B pasmepe
'O No HencnosIHeHHbIM dhbloyepcam.

Mocne 3aknoyeHns CAenoK NocTasky No akuusam B cucteme (hOHA0BOTO PbIHKA, B C/lydYae [0CTaTO4HOCTM 06ecrneyeHns nog COBOKYMHYHO
no3uumio Ha pbliHke T+1, cbblovepcHas nosmums B cucteme SPECTRA 3akpbiBaeTcs, 1 obecneveHune nog Ty nosuumio ocsoboxgaetcs. B
Cny4ae HeoCTaTOYHOCTM 06ecrneyeHns Nog COBOKYMHYO NO3ULMIO Ha PbiHKe T+1, hblouepcHas no3uumsa n obecrnedeHmne nog Heé octatotcs
3a6n0knpoBaHHbIMK B ccteMe SPECTRA 10 MOMEHTa UCMNOSTHEHNA MapXUHa/IbHOTO Tpe6oBaHNsA Ha pbiHke T+1.

Mocne ncnonHeHus boYEPCOB Ha akLMU TEXHUYECKWe CAEMKN 3aKpbITUS NO3ULMIA NO hbloyepcaM Ha akuum TpaHcampyoTesa B Tabnuue
cpenok. Ans aTux caenok B nonsix xstatus_sell n xstatus_buy 6yayT BbicTaBneHb! 3HadeHns "Caenka ncnonHeHns dbtovepca” (nogpobHee
— cM. pasgen MNpu3Haku, BbiICTaBNsiEMble Y 3aABOK U CAenok). TexHuueckme caenku, 3akpbisatoLne dbiodepcHyo Nos3uumio, yayT Takke
oTO6paxaTbcsl B 0OTYUETAX CPOYHOro pbiHka f04.csv u fut_deal.csv B AeHb Ux hopmupoBaHus.
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Bonee noapo6Hyto MHGopMaLMIO MO0 MEXaHU3MY peasin3aLmm NoCTaBKy Bbl MOXETE HaTK Ha caiiTe — http://moex.com/s1262
CueHapuii UCNONHEHUS NOCTaBKU (PbIOYEPCHOrO KOHTPaKTa
NHCTpyMeHT: ®blouepCHbIl KOHTPaKT Ha 06bIkHOBeHHbIe akuun MAO «AapodnoTs (kog Tvkepa AFLT-2.26, kpatkuii kog AFG6).
1. YYaCTHUKUN 1 PEKBU3UTDI
CpouHblii pbiHOK (FORTS):
* Kopg yuyactHuka: XX00000
» Kopg 6pokepckoii hupmbi: XX01000 (Tun pasgena — «KnneHTCcKuii»)
« Paspen KnveHTa c OTKPbITOW no3uuyueii: XX01002
®DOoHAO0BbI PbIHOK (PeXXuMm ToproB T+):
* Koa compmbl yyactHuka: MCO00XX00000
+ 3akpennieHHble pecypcbl A1 NOCTaBKMK:
o Cuet geno: L01+00001F00 (Tyn «KNneHTCKmit»)
o Kop knueHTta: 76543
2. 3tan chopmupoBaHUA cnucka no3muuii Ha noctaeky (MocnegHuii AeHb o6paleHns hbroyepca)
B nocnegHuin AeHb obpalleHns hblouepca B Xo4e KIMPUHIOBON ceccumn (oOpMMPYeTCst CNMCOK MO3WLMIA Ha MOCTaBKY.
McxogHaa no3nuyma yyacTHMKa Ha CPOYHOM PbIHKeE:!
* NHcTpymeHT: AFLT-2.26 (AFG6)
* O6beM: 4 koHTpakTa (100 aKumii B KOHTpaKTe)
* LieHa: 6 000 py6. 3a not

Cpenku noctaBskm (T+) 3aK/to4atoTcst aBTOMATUYECKM 63 NoAaUn 3asiBOK B TOProBbIi fieHb, CeaytoLyii 3a nocnefHUM AHEM o6paLleHus
(hblouepca, B Xo4e cneumasnbHoii ceccun. [eHb UCTIONHEHNs (obloyepca He COBNaJaeT C NMOC/eAHM AHEM €ro 06palLeHus.

3. AeHb nocTaBKku (JeHb NCNONHeHus)

PopMupyOTCA CAENKN MOCTaBKM MO CNUCKY 0683aTenbeTB. ECaM yyacTHUK o6ecneynn KOPpeKTHOCTb NPUBA30K K peksusntam ®P v fo-
CTaTO4YHOCTb cpeAcTB Ha PP, To caenkn (hopMUpYyTCA A0 HaYaia 0CHOBHOM TOProBoi ceccun. Ecnv npyBA3KU HEKOPPEKTHBI MW CPEACTB
He XBaTaeT — TO CAe/kM hopMUPYIOTCA NOC/Ie BHECEHUS KOPPEKTUPOBOK. OTYET 0 npuBA3ske cyeToB Ha CP 1 ®P toegXXYY.csv hopmu-
pyeTca 1 paccblnaeTcs ydacTHUKaM exeHeBHO.

B ToproBoii cucteme ®oHAOBOrO pblHKa 3ak/tovatoTcs caenkm T+1 ¢ HKLL.

CocTosiHue B LWto3e POHA0BOIO PbIHKA:

B Tabnuue caenok otobpaxaetcs cpopMmupoBaHHas caenka ¢ HKLL (KnMpuHroBbIM LEEeHTPOM):
* NHcTpymeHT: AFLT (AKums 06blkHOBEHHas AsapochoT)

* Lena: 60,000000

* KonuuectBo: 400 LT.

» O6BbeM: 24 000 py6.

e Cyet: LO1+00001F00

* Pexum Topros: SPEQ ([MocTaska no CK (akuuw))

* Kop pacuetoB: Y1

B Tabnuue agpecHbIx 3asBOK 0TO6pakatoTcs ABe BCTPEUHbIE 3asBkU C KOHTpareHToM HKLL:
* WNHcTpymeHT: AFLT

* Pexum Topros: SPEQ

* Kop pacuetoB: Y1

* Cuyert: LO1+00001F00

* Lena: 60,000000
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¢ KonunuectBo: 400 .

Mocne 3aknoyeHns caenok Ha ®oHA0BOM PbIHKE MPOU3BOANTCA NpoBepKa EAMHOrO MMmmTa No cTaHAapTHOMY alropuTMy A1 caenok T
+. Ecnu eguHbIi IMMAT Ha hoHA,0BOM pbIHKE Ha ykasaHHoOM cyeTte (L01+00001F00 B 3TOM NprMepe) He OTpULaTe/bHbINA, TO B TOProBoii
cucteme CpoOYHOro pbiHKa 3aknodaroTes caenku ¢ HKLL.

CocTosiHue B LW1to3e CPOYHOTO pPbIHKA!

B Tabnuue caenok otobpaxaeTtcs cpopMupoBaHHas caenka ¢ HKLL:

* NHcTpymeHT: AFLT-2.26

* LeHa: 60,000000

* KonuuectBo: 4 nota

* Kop npopasua: XX01002

* MpusHak: He cuctemHas caenka

» Craryc: Nons xstatus_sell n xstatus_buy cogepxaTt 3HayeHune "Caenka ucnonHeHuns gioyepca”

Mo3unuus Ha CPOYHOM PbIHKE 3aKpbIBAETCS, MPOUCXOANT BbICBOOOXAEHWE rapaHTUIIHOTO 06ecneyeHus.
4. OTYeTHOCTb

Ana yyacTHuka ®oHgoBoro pbiHka (MC000XX00000):

CdhopMmpoBaHbl OTHYETbI CO CAENKaMy NOCTaBKY

» lMone SystemRef cogepxuT koA pasfaena perncTpa yyeta nosuumii Ha CpoYHOM pbiHKe: XX01002

o [ina cpenok T+, 3aK/0YEHHbIX B pe3ysibTaTe UCMOoTHEHWsI NOCTaBOYHbIX (hbiouepcoBs, B nose Boardld ykasaH kog, pexuma Topros Y1
(BbigeneH pexvm SPEQ — "lMocTtaBka no CK (akumn)™)

Ana yyacTHuka CpoyHoro pbiHka (XX00000):
CdpopmuposaH oTveT f04 co caenkamu nocTasku
e type =11

« [Mone signs coaepXuT COOTBETCTBYHOLLYIO GUTOBYIO Macky

2.4.2. 9kcnupauma B Toprax (mo pacnucaHuio) U B KNUPUHT

OKCMMpaLVsi KOHTPAKTOB MOXET NPOW3BOANUTLCS B TOprax (C 3akpbITeM NO3ULMM OHIalH) 1 B KNMpuUHroByto ceccuto. Cnoco6 akcnpaumm
KOHTPaKTa 3a/1aeTcsi Ha YPOBHE (DbHOUEPCHOT0 UHCTPyMeHTa 1 OC. Takke ANt MHCTPYMEHTOB, 3KCNMPUPYEMbIX B TOprax, AO/MKHO 6biTh
3a4aHo Bpems akcnupaumn (3agaetcsa Ha yposHe ®BK 1 OC).

KcnupaLma KOHTPaKTOB B TOprax MOXeT Npou3BOAUTLCA ABaXAbl B AeHb B 14:00 1 19:00 no MOCKOBCKOMY BpeMeHU. MoryT sKCnvpupo-
BaTbCA B TOprax:

» PacueTHble d)blo4epCHble KOHTPaKTbI
* Mapxupyemble ONLUUOHbI, KOTOPbIE SKCMUPUPYIOTCSA B OAWH feHb € UX Ibloyepcom
. npeMMaﬂbeIe OnuWnOHbI
* Mapxupyemble ONUMOHbI, faTa 3KCnMpaLymn KOTOpbIX HE COBNaAaET C NX 6a30BbIM (PbOYEPCOM
Okcnupauus B pamkax KnupuHroeoii ceccum:
* [ocTaBoYHbIE (hblOYEPCHbIE KOHTPAKTbI
» [locpoyHasn peanunsaums npasa gepxaresieM amepukaHCcKoro onumMoHa
* Bbixog 13 "BeyHbIX" hblouepcoB
2.4.2.1. dukcauma MHANKATUBHbLIX KYPCOB AJ11 SKCnupauv

[lna pacuyeTa KOHTPaKTOB, KOTUPYIOLLMXCS B BaslloTe, TPEOYIOTCS 3aiMKCMPOBaHHbIE 3HAYEHUS] MHAVKATUBHBIX KypCOB BaoT A1 onpeje-
JIeHNs1 CTOMMOCTM Lara LeHsbl (B KNVPWHT 1 418 akenupauum). VIHaYKaTuBHbIE KypCbhl BaUIHOT COMKCHPYIOTCA ABa pasa B AieHb B 14:00 n B 19:00.
CooTBeTCTBYHOLWME 3adNKCUPOBAHHbIE 3HAYEHUSI CTOMMOCTY Lara LeHbl 4151 K&XA0ro KOHTpakTa 6yayT oTpaxeHbl B none step_price_clr
B Tabnmuax fut_sess_contents n sess_option_series notoka FORTS_REFDATA_REPL:

o [N15 3KCMMPUPYEMbIX MHCTPYMEHTOB - B 14:00 1 B 19:00;

* [Ns oCTasIbHbIX MHCTPYMEHTOB - 19:00, B MOMEHT domnkcaumm Kypca A8 KNMpuHroBoii ceccum.
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2.4.3. kcnupauyusa onynoHoB

B HacTosilmii MoMeHT cuctema SPECTRA nogaepXvBaeT aMmepuKaHCKue NocTaBoYHbIe OMUMOHBI Ha (blYepChl 1 eBponeiickue pacyer-
Hble OMUMOHBI Ha CMNOT-aKTVBbI (aKLMWU, MHAEKCHI, BA/IIOTY U T.NM.) U (hbloyepchbl.

2.4.3.1. 3kcnupayus amepuKaHCKMX NOCTaBOYHbIX OMLUMOHOB Ha (hblovepChbl

Mpun 3kcnupauuy onuMoHa No3uLua Mo ONuMOHY NpeBpaLLaeTcsi B NO3MLMIO MO (bloyepcy C LIEHON, paBHOM CTpaiiky aKCnpupyemoro
onuMoHa. JKcnMpauys ONuUMOHOB OCYLLECTBAETCS B KNMPUHIOBYIO ceccrio. TEXHUYECKM aKCnvpaums ohopMAsSETCA CAENKON 3aKpbITUst
Nno3nLMK No ONLMOHY M CAENKON OTKPLITUS NO3nLMK No hbouepcy, KoTopble B Tabnuue cAenoK NoMeyatoTcs cneluanbHbIM NpU3Hakom B
nonsax xstatus_sell n xstatus_buy (nogpo6Hee cMm. pasgen MNpr3sHaku, BoicTaBAsieMble Y 3a5BOK U CAEMOK).

OKCMMpaLysi ONUVOHOB BO3MOXHA B ABYX PEXMMAaX:

« [JocpouHasi, BbIMosIHAEMasi Mo 3anpocy y4YacTHUKa. Mokynaresib MOXET B /060 MOMEHT NPeAbsBUTL NPoAaBLy Tpe6oBaHue 06 Ucnos-
HEHWW OMLMOHA, MOCNaB C CUCTEMY MOpyYeHre 06 akcnmpauun (nogpo6Hee cM. pasgen Metog OptChangeExpiration — MopyueHus Ha
3KCMMpaLWio ONLUMOHOBY). MopyYeHnst Ha AKCNMPaLMI0 COBMPAIOTCS B TEUEHUE BCEro TOProBOrO AHS U UCTIOMNHSIOTCS BeYepoM B KnnpuH-
TOBYIO CECCUIO.

 ABTOMaruyeckas, B ieHb 3aBeplUeHsi 06palleHu st onuuoHa. B nocneaHnii 4eHb 06palleHnst ONuyoHbl, HaxoasaLmecs "B AeHbrax" (Kos-
Tbl, CTpalik KOTOPbIX CTPOTO MEHbLLE PACYETHOM LieHbl oblouepca, v MyTol, CTPalik KOTOPbIX CTPOro 60/bLUe PACHETHOM LieHb! (oblouepca),
3KCMUPUPYHOTCS aBTOMATUYECKM.

[ns onumoHoB "Ha AeHbrax” (KoMnbl 1 NyTbl, CTPaK KOTOPbIX CTPOTO PaBeH LieHe UCMOMHEHUA dbloyepca) aBTOMaTUYeCcKoe UCMNOMHEHNe
OCYLLEeCTBNSIETCA AN NOMO0BUHbI OTKPbLITON OMLUMOHHOW NO3MLMK C AaHHbIM CTpaiikoM. Eciv BenmumnHa OTKPbLITON No3vummn ABnseTcs
HEUYETHbLIM YNC/IOM, TO NPU PacyéTe BENMYUHbBI UCNIOMHAEMON NO3ULMKN 415 KONIOB NPUMEHSIETCS okpyrieHne Beepx (0.5=1), ans nyTtos
— oKpyrneHue BHu3 (0.5=0).

ABTOMaTUYECKas IKCNMPaLMsA MOXET OCYLLIECTBATLCA Kak B Toprax (Mo pacnucaHuio), Tak v B KNMpuHIoByto ceccuto (3a4aeTcs Ha ypoBHe
OMUVOHHOW cepun).

B TOproBoil cuctemMe ecTb BO3MOXHOCTb OTKa3aTbCsi OT aBTOMATUMYECKOM 3Kcnupauum — Ans 3TOf0 B LU/IKO30BOM KOMaHze
OptChangeExpiration B nosie amount HE06X0AMMO BBECTM KONMYECTBO KOHTPAKTOB, 3KCNMpaLms KOTOPbIX HexenaresibHa, kak oTpuua-
TefbHOe (CO 3HaKOM MUHYC).

2.4.3.2. 3kcnupauusa eBponenckux pavyeTHbIX ONUUOHOB

[N ONUMOHOB, KOTOPbIE ABMSKOTCS €BPONENCKMMM 1 PaCcUETHLIMM, NPeLyCMOTPEHA TO/TbKO aBTOMAaTMYeckasi akcnvpauus. B nocnegHwii
[leHb 06palleHNsi UCMIOMHSTCS TONbKO OMLMOHLI, HaxoAasLimecs "B feHbrax". CoOTBETCTBEHHO, MOPYYEHUsl Ha UCTIONHEHUE/0TKa3 OT uUc-
NO/IHEHUS! CUCTEMOI HE MPUHUMAIOTCSI.

2.4.3.3. PacueT ONUUOHHbIX PUCKOB nepeg, akcnupauueii

CyLecTByOLLWIA aNropuTM pacyeTa o6ecnedeHuns nepes akcnvpauueli MoXeT co3aaBaTb Pe3kuii Ckauyok 06eCNeUeHNs Y KMEHTOB. [Ansi
6osiee rMGKoro ynpas/eHVsi afIfOpMTMOM B TOPTOBOW CUCTEME BBOASATCS AOMOMHUTE bHbIE MApaMeTpbl, KOTOPbIE NO3BOJIST GPOKEPY camo-
CTOATE/BbHO 3a4aBaTb a/ITOPUTM pacyeTa 06ecrneyeHmnst Npy aKCI1paLmMy No ero KIMeHTam.

MapaMeTpbl CLEHapUs aKCNMpaLmu:

» exp_clearings_bf - gaHHbIl napameTtp yctaHaBnvBaeTcs HKL, Ha Becb pbIHOK 1 onpegensieT (4715 ONUUOHHOR cepun) komuecTso Kiu-
PVHIOBbIX CECCWiA Nepes aKcnupauyei, B TeYEHUN KOTOPbIX MO GPOKepcKoli dimpme HauHeTcs 6/10KMpoBaTbCA obecneyeHne, NocUnTaH-
Hoe A/1a Bceil 6pokepockoii chvpMbl MO MoAenn akcnnpauun. [,o aaTtel akcnupaumn muHyc (exp_clearings_bf/2), npumensietcs mogens
BOMATU/bHOCTW. HOBOE 3HaYeHVe napameTpa NpuMeHsieTcs B KNMPUHIOBYIO ceccuio.

 exp_clearings_sa - onpegensieT KonmyecTBo KIMPUHIOBLIX CECCUil nepes, akcnnpaumeil, B KOTOpbIX 6yAeT NPUMEHEH cLeHapwii aKkcnu-
pauuu Ans pacyeTHOro KoAa. YCcTaHaBNMBaeTcs U uaMeHsieTcst HKLL Ha Becb pbIHOK. MPUMEHSIETCS B KNMPUHIOBYHO CECCUIO.

+ exp_weight - Bec puck-npoduns ¢ yUeTom cLueHapmes aKCnvpauuy.

o exp_weight (client): MoxeT MeHATbCA OGpokepckoli MPMOK NyTem NOAAuuM  HETOProBOW  LU/HO30BOW  TpaH3aKumu
OptChangeRiskParametersNextSession no kaxaomy KAMeHTy, NpuMeHseTcs B 6nmxaiillyto KnmpuHroByto ceccuto.

o exp_weight (broker): MoxeT ycTaHaBnMBaTbCA pacyeTHOV (OMPMOI 4yepe3 [AOKYMEHTOO60POT C 6Gupxeid n KomaHAoi
ChangeBFParametersNextSession. B Takom ciyyae napametp exp_weight (broker) npumeHsieTca gns pacyera rapaHTUMnHOro obec-
neyeHusi 6pokepa, y KOTOPOro BK/IIOYEH PEXVM MapXMPOBAHWSA HETTO.

o exp_weight_client_default: MoxeT ycTaHaBnmBaTbCs pacyeTHOW (MPMOI Yepe3 [OKYMEHTOO60pOoT C Oupxeid M KOMaHZoi
ChangeBFClientDefaultParametersNextSession. B Takom cnyyae napametp exp_weight_client_default npumeHseTcs Ha Bcex kneH-
TOB H6pokepa, Yy KOTOpbIX He ycTaHoBMeH exp_weight (client), To ecTb paboTaeT AN TakMX KNIMEHTOB Kak 3Ha4YeHWe No YMOMYaHUIo.

B cnyuae, ecny y4acTHUK He Nofias COOTBETCTBYIOLLME PACTIOPSKEHNSI HA YCTAHOBKY Beca pUCK-MPOGUs, KO BCEM ET0 KMeHTaMm GyayT
NPUMeHEHbI NapamMeTpbl, YCTAHOB/EHHbIE N0 yMon4aHuio HKLL.

» exp_clearings_cc - onpegenser konn4ecTso KNMpYHroBbIX Ceccuii nepes akcnupaumeil, B KOTOpbIX 6yAeT NpuMeHeH BecC pyuck-npodinns
exp_weight ansa knneHToB B®. YctaHaBnueaetcsa n nameHsetcs HKL, Ha Becb pbIHOK. [MpumeHsieTcs B KNMPUHIOBYIO CecCuio.
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* num_clr_2delivery (broker) - napameTp, KOTOpbIii ycTaHaBNMBaEeT Gpokepckas chrpma nyTeM nofayn HETOProBol LL30BOW TpaH3ak-
unm ChangeBFParametersNextSession. O3HauaeT KonnmyecTBo KMPUHIOBbIX Ceccuii nepes akcnvmpaumei, B KoTopbix 6yAeT NpuMeHeH
Bec puck-npogunsa exp_weight (broker) ana pacueta rapaHTuiiHOro ob6ecneyeHns 6pokepa B c/lyyae Bbi6opa pexnMa MapXnpoBaHus
HeTTOo. ViMeeT npuopuTeTHOE 3HaYeHne Haj npeaycraHoBneHHbIM HKL, napameTpom exp_clearings_bf, B cnyyae, ecnv num_clr_2delivery
(broker) meHbLLe exp_clearings_bf.

* num_clr_2delivery_client_default - moxeT yctaHaBnnBaTbCcsi pacyeTHoOl OMpMOIl Yepe3 AOKYMEHTO060pOT ¢ Gupxel n KoMaHaol
ChangeBFClientDefaultParametersNextSession. B Takom cnydae napametp num_clr_2delivery_client_default npumeHseTca gnsa scex
KTMeHTOB 6poKepa, Yy KOTOpbIX He ycTaHoBneH num_clr_2delivery, To ecTb paboTaeTt A1 Takmx KNIMEHTOB KakK 3HauYeHue Mo yMon4YaHuio.

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

MpekpalyeHme 06a3aTeNnbCTB MO BeUHbIM dbtodepcam (BP) MOXET OCyLLecTBASATLCS N0 TpebOBaHNIO OAHON U3 CTOPOH NyTeM nogayn no-
pyyYeHUs Ha ncnonHeHve. BeuHblli obloyepc NCNOMHAETCA B 6/1MKaiLLnin N0 CPOKY MCMOSTHEHUS 06bIYHBINA (DbIOYEPC Ha TOT e camblii CNoT-
akTuB. MNopyyeHnss Ha NCNOMHEHVE BEYHOTO (hblovepca MOryT nojaBaTbCs B TEYEHWE BCEro TOProBOro AHS 3a AEeCATb TOProBbIX AHENR A0
nocnegHero AHA obpalleHns dblovepca, B KOTOPbI ncnonHsetca B (pacnucanve nybnvkyetcs Ha caiite 6upxu). MNogaya nopyyeHnii
npoun3BoAMTCA C NOMOLLb LUI030BOI KoMaHabl FuturesExecutionRequest. MogaHHble B TOProByr0 CUCTEMY MOPYYEHUS TPAHCVPYOTCS B
wnto3e B Tabnumue fut_exec_orders notoka FORTS_REFDATA_REPL.

B KAMPUHTOBYIO CECCUIO AHS NOAAYM NOPYYeHUii NPOM3BOAUTCS UCMOMHEHNE, KOTOPOEe COCTOMT U3 CBEAEHWSI BCTPEUHbLIX MOpyYeHuid Ha
UCMOMHEHWE W, B C/ly4ae HaMumus HeyaoB/IETBOPEHHbIX NOPYYEHUit HA MCNOMTHEHUE 1 OTKPbITbIX NO3ULMIA C NPOTUBOMNO/OXHOI HanpaB/eH-
HOCTbIO Ha pbIHKe, NpoLeaypbl UX NPUHYAUTENBLHOTO YA0BNETBOPEHUS.

Mpy MCNOMHEHUM MO3ULYMSE MO BEYHOMY (hbloYepcy MpeBpaLLaeTCsi B MO3ULMIO N0 06bIYHOMY (DbHOUEPCY, YTO TEXHUYECKU OhopMsieTcs
CLEJIKOIi 3aKpbITVSi NO3ULMK B BEYHOM (hbloYepce W CAE/KOI OTKPLITUS NO3MLUM B 06bIMHOM (hblouepce, KOTopble B TabuLe CAenoK no-
MeyatoTcsi cneLlyaibHbIMY Npru3Hakamm B nonisix xstatus_sell u xstatus_buy:

 PerpetualFuturesExecutionVoluntary (0x10000000000000) - TexHu4yeckas cAenka BCneacTame 406poB0O/IbHOIO BbIXO4A U3 BEYHOIO (hbto-
yepca (Ha OCHOBaHUW NMOAAHHOW 3anBKK);

» PerpetualFuturesExecutionForced (0x400000000000000) - TexHW4eckas cAenka BCNeACTBUE MPUHYAMTENbHOMO BbIXOA4A U3 BEYHOro
hbtouepca (peanmsaums Hey0BNETBOPEHHOTO CNpoca);

» PerpetualFuturesExecution (0x800000000000000) - TexHu4Yeckasn cAenka B CBA3aHHOM WHCTPYMEHTE BC/1eACTBME BbIXOA4A U3 BEYHOro
hblovepca,;

 PerpetualFuturesExecutionPartialVoluntary (0x2000000000000000) - TexHuyeckas chesnka Bbixoda U3 BEYHOro oblovepca ¢ NpuUHyamn-
Te/bHbIM 3aKPbITVEM NO3ULUW OLHON N3 CTOPOH.

Y4yacTHMK, HanpaBuBLLKIA NOpyYeHe Ha UcnosniHeHne B®, koTopoe BNOCNEeACTBUM 6bl10 UCMNOMTHEHO MYTEM NPUHYAWNTENIBHOTO 3aKPbITUS
NPOTMBOMNO/IOXKHOM NO3MLUMM Y YUYacTHUKA, He NoAaBaBLLErO MOPYYEHWE Ha UCNOMHEHNE, 06513aH e AHOBPEMEHHO YN/1aTUTb B MO/b3y YyacT-
HMKa, He NojaBaBLUEro NopyyYeHne Ha UcrnosiHeHne BO, neHexHble cpeacTsa (EAMHOBPEMEHHBIV NaaTex npy UCMOMHEHUW OLHOAHEBHbIX
(hbloUEPCHBLIX KOHTPAKTOB C aBTOMPOJ/IOHTaLUMeil) B pa3mepe, onpeaensieMoM B COOTBETCTBUM CO cneuudmkalmell KoHTpakTa. Lienb Takoro
nnarexa - KomneHcaums Y4acTHUKY, Y KOTOPOro NPUHYAUTENbHO 3aKpblin NO3ULMI0, ANS UCNOHEHUS BCTPEUYHOIO NMOPYyYeHns Ha BbIXO[,
13 Bo.

EAVHOBPEMEHHbII NnaTex 3a NpuHyauTeNbHoe ncnonHeHne B aBToMaTUUeCKy YNiaunBaeTcsl B KIMPUHIOBYHO CECCUIO MPU UCTIONIHEHUM
ropyyeHuii Ha BbIxog U3 BO. Mnatex 3a NpuHyaUTENbHBINA BbIXOA U3 BO TpaHCIMpYETCs B LUHO3E!

* B notoke FORTS_CLR_REPL B Tabnuue fut_pos B nonsix:
o pos_enforcement_exec - KonmuecTBo NpuHyAUTENbHO UCNOSTHEHHbIX NO3ULWMIA ANs Bbixoaa 13 B,
o pay_enforcement_exec - Cymma nnartexa (C y4eToM 3Haka) 3a NpUHyAMTENNbHOE UCNOSHEHNE.

* B notoke FORTS_CLR_REPL B Tabnuue fut_sess_settl B none exp_enforcement_pay - Cymma nniarexa (B py6nsix) 3a 1 KOHTpakT no
cAenkam npekpaweHns 06s3aTenseTs nNo BO, B cyyae NpUHYAWTENBHOTO MCMNOMHEHUS, OT CTOPOHbLI NOAaBLLE NOPYyYeHWe Ha BbIXOZ, U3
B®, cTopoHe, KOTOPYH NPUHYAUTENBHO 3aKpbIIN.

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

Cepsuc TAS (Trade at Settlement) - 3T0 BO3MOXHOCTb KynuTb WY NPOAATL hbloUepCHbI KOHTPaKT Mo ByayLueli pacyeTHON LieHe TeKyLLero
TOProBOro AHA N/KC HEKUIA CNpes, KOTOPbIA y4aCTHUK TOTOB 3aniaTuTb/yCTynUTb JONOMHUTENBHO OT PACYETHOM LieHbl KOHTPakTa. IMEeHHO
cnpeg SBNSEeTCA cornalleHnem KOHTPareHToB B CAeNKe W ykasbiBaeTcs B 3asBke TAS B kayecTBe LieHbl. TexHnyecku TAS B TOpProBoii cu-
CTeme peasin30BaH kak 06bI4HbIV (hbOYEPCHBI KOHTPAKT C yka3aHneM cnpega TAS B kauecTse LieHbl B 3asBke (TAS-hbtoyepc), 6a3ncHbIM
akTnBoM (BA-hbo4epCOM) KOTOPOrO CYXWUT UCKOMBIA (hbroYepCHbI KOHTPaKT ((hbouepc Ha dobtodepc). CoBepluasi caesky no 3asBke C
ykazaHuem cnpega TAS, yyacTHUK nosyyaet nosuumio no TAS-hblouepcy.

PacyeT caenku no 3asBke ¢ ykasaHuem cnpega TAS ocyliecTensieTca B KNprHrosyto ceccuto. B pesynbrare nosvums no TAS-cbiouepcy
npespatiaeTcs B no3vumio no BA-biouepcy, YTo TeXHUYEeCKkn 0hopMIAETCS TEXHNYECKON CAENKON 3akpbiTnsa nos3uuun B TAS-tblouepce
no ueHe O 1 cAenkoi oTkpbITUA no3vumn B BA-tbblouepce no pacuyeTHol ueHe BA-dblovepca. Caenku B Tabnvue cAenok nomevarTcs
cneumanbHbIM Npu3HakoM B nonsx xstatus_sell n xstatus_buy (6ut 0x10000 (TASSettlement) - PacyeT caenku no 3asiBke C ykazaHueMm
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.

59



13.03.2026

PLAZA Il wnto3

Bepcus 9.3

Onepauuu B Xofe TOPros

NHcbopmauusa no onepauyumsam

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.

60



13.03.2026

PLAZA Il wnto3 Bepcus 9.3

Onepauuu B Xofe TOPros NHcbopmauusa no onepauyumsam

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. PacnucaHue ToproB. ToproBbie AHU

Topru B cucteme SPECTRA ocCyLLEeCTBAATCA B paMkax TOproBoro AHs. TOProBbli AeHb - Nepros BpeMeHU, B TeUeHUe KoToporo bupxa

npoBOAUT TOpru. TOProBbI AeHb BKIIOYAET B Ce6S:

* 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. [JoNO/THUTE/IbHbIX TOProBbIX ceccuii BbIXO4HOIO AHA MOXET 6bITb HECKOJTBKO.

B npegenax ogHoro ToproBoro AHSA obpallaroTcs O4HW U Te e TOProBble MHCTPYMEHTbI U NMPUMEHSIOTCS OfHW 1 Te Xe napameTpbl Ans
pacyeta obecneueHuns. B npomexyTkax mexay TOproBbIMW AHAMMW NPOU3BOAWTCA pAf BakHehwmnx ana cuctembl SPECTRA onepauui,
Takunx Kak KnmpuHroeas ceccus, ICTEYEHUE CPOKa AEeNCTBNA KOHTPAKTOB, FeHepauus 1 paccblsika OTYETOB U T.N.

PacnucaHune ToproBbix AHeli ny6nvkyeTcs B LW03e B Tabnuuax session u trade_periods B notoke FORTS_REFDATA_REPL.
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2.5.2. OnpepeneHne pacyeTHOW LeHbl U MHAUKATUBHbIX KYpCOB

PacueTHas LeHa ncnonb3yeTca Ans pacyeToB B KnupuHrosyto ceccuio. OnpefeneHve pacyeTHOM LieHbl OCYLLEeCTBASETCS 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 Wwto3e B nose settl_price_calc_time (19:00) B Tabnuue session B notoke FORTS_REFDATA_REPL. 3HaueHune PacueTHoi
LieHbI, MOCne ee onpefeneHus, NyonnkyeTca B LWto3e B none settlement_price_clr tabnu, 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 KNMpUHroBoii ceccum.

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;

* NS OCTasIbHbIX MHCTPYMEHTOB - 19:00, B MOMEHT domnkcaumn Kypca A8 KNnmpuHrosoii ceccum.

2.5.3. KnupuHroBas ceccusi (mtm)

KnvupuHrosas ceccusi (mtm) npoBoAnTCS MO OKoHYaHuy Toprosoro aHa T B nepuog, ¢ 23:50 go 00:30 MOCKOBCKOro BpemeHu. KnmpurHrosas
Ceccusl HyXkHa g1l pacueTa TpeboBaHuWii 1 06s3aTeNbCTB No pasgenam 7kp-6®, PK no pesysibtataM Topros B TOproBbii geHb T. B KnvpuH-
rOBYO0 CECCUIO NMPOVN3BOAUTCSA:

» OnpegeneHve TpeboBaHWii U 06513aTeNbCTB (BapuaLyoHHas mapxa, npeMun, KOMUccun) no pesynsraty ToproBoro aHs T.

» MepecyeT LEeHOBbIX rpaHuLL.

* MepecyeT 0.

* OKcnupaums B YacTu KOHTPaKTOB.

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

* Vi3meHeHne Aartbl B cCMCTEeMe N Ha3HavyeHne HOBOro TOpFOBOFO AHA.

« ®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 npoBoauTtcs Bo Bpemsi ToproBoro AHsA T+1 B 20:00 MOCKOBCKOro BpemMeHu 6e3 NpuocTaHoBKMU ToproB. B PacueTHyto
ceccuio NPon3BoAnTCA:

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

* VcnonHeHne 06513aTeNIbCTB MO KOMUCCUOHHOMY BO3HArPaXKAEHUIO MO CAE/KaM, 3akK/H0UEHHbIM B NPeAbIAYLLNIA TOProBbIi AeHb.
» duKcauusa pakToB Ha/IMUMSA 33[40/MKEHHOCTH YUacTHUKOB KvpuHra nepeg HKL,

* ®opmupoBaHve OTHETOB MO pe3ynbTaTy UCMOSTHEHNS.
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2.5.5. OCOGEHHOCTUN NOBEAEHMUs pa3HbIX CYLHOCTE B CUCTEME NPU Ha3HavYeHun HoBoro Top-
roBoro gHs

2.5.5.1. CnpaBo4Hasi U ceCCUOHHaA uHtopmaumsa
Mpun Ha3HaYeHUn HOBOTO TOProBOrO AHS AAHHbIE U3 CMPaBOYHbLIX Tabnu, B KOTOPbIX CYLLECTBYET NpuBsA3ka kK Homepy TOproBoro gHs 3aka-
YMBAOTCA BHOBb M3 KMpuHra ¢ ykasaHvuem HOBOro Homepa Toprosoro AHs. B cnpaBouHble Tabnumubl, B KOTOPbIX HET MPUBA3KN K HOMEpPY
ToproBoro AHS, NpUCbINaeTca Habop N3MEHEHW, TO ecTb 406aBNATCA HOBbIE 3an1cy, NOSBMBLUMECS A1 HOBOTO TOProBOro AHs, 1 yaa-
NAOTCA 3anucy 418 06bEKTOB, KOTOPbIX HE AO0/MKHO ObITb B HOBOM TOproBoM AHe. CnpaBoyHble Tabnmubl — 3T0 Tabnuubl, NpuxogsaLive
B notoke FORTS_REFDATA_REPL. /Torom Bcex aTuX U3MeHeHui sBnsieTca gobasnexHve B Tabnuiy session 3anucy ¢ HOBbIM HOMEPOM
Toprosoro AHs.

2.5.5.2. leHbru n no3vuuun
Mpwn cmeHe ToOproBoro AHA MHGopMaLysa 0 CPeACTBax, IMMUTaX U NO3ULUAX KIIMEHTOB OOHOBAETCA B PeXnMe NPpUMeHEHNS 06HOBNEHWIA,

TO €CTb MEHSIOTCS TO/IbKO Te 3anncu, B KOTOPbIX BO BPEMS KIMPUHIa peasibHO npousownn nameHerms (notokm FORTS_PART_REPL n
FORTS_POS_REPL).

2.5.5.3. 3asaBKUu

Mpu cmeHe TOProBOro AHA NPOWCXOAWT aBTOMaTU4eCKoe MepeBbiCTaB/IeHne MHOMOAHEBHbIX 3asBOK, [JaTa UCTEYeHUS KOTOpPbIX eLlle He
HacTynuna, nyTeM yaaneHusi ctapoii 3asaBkv 1 fobasneHns HoBol (C HOBbIM HOMEPOM).

2.5.5.4. 'HCTpPYMEHTbI
|_|pl/l CMeHe Toprosoro AHA NponCXognT yaasieHne ToproBbiX MHCTPYMEHTOB, C UCTEKLLUMM CPOKOM 06anJ,EHVIFI, n ,D,OﬁaBﬂeHl/le HOBbIX TOP-
rOBbIX NHCTPYMEHTOB. Hosbimn WHCTPYMEHTaMn MOXHO TOproeaTb Ha4nHas C OCHOBHO TOpI'OBOVI ceccuun, Nnpy 3TOM AaHHbIEe MHCTPYMEHTbI
NPUCYTCTBYHOT B CUCTEME, MHCbOpMauMH N0 HUM NpUXoanT B Pensinke. B Ta6n|/|u,ax fut_sess_contents 1 opt_sess_contents Takme MHCTPY-
MEHTbI NOMeYeHbl cneunasibHbIM NMPU3HaKOM.

2.5.5.5. NMoTtoku pennukayuun

Ha rpaHuue Toprosoro AHsA NOTOKW penankaumm moryT ObITb LUTATHLIM 06pa30M 3aKpbITbl N NEPEOTKPbITbI 3aHOBO cepBepamMin TOpFOBOVI
CNCTEMbI, NPX 3TOM NO HEKOTOPbLIM NMNOTOKaM MOXET rlpVIVITVI yBeagoM/1eHNe 0 CMeHEe HOMepa XXU3HU CXEeMbI.

B HaCTOALLWI MOMEHT, 6€3 CMEHbI HOMEpa XM3HU MOTYT NepPeOTKPLIBATLCS CeAyoLMe NOTOKM:
* [oTOK C 06LWMMY PbIHOYHBIMK AaHHbIMWM FORTS_COMMON_REPL.

* [MOTOK C TeKyLMMY 3Ha4YeHnsamn sonatunbHoctn FORTS_VOLAT_REPL.

* T1OTOK C TEKYLLUMMU 3HAYEHUSIMW BapraLMOHHO Mapxu (npemun) FORTS_VM_REPL.
MOTOKM, KOTOPbIE HE NEPEOTKPLIBAKOTCS:

« TloTOK co cnpaBoyHOii nHdopmaumein FORTS REFDATA_REPL.

« [loTok c Toproeoii nHpopmauueit FORTS_TRADE_REPL.

 [NoTok co cpe3amu ctakaHoB FORTS_USERORDERBOOK_REPL.

* TOTOKM arperpoBaHHbIX CTaKaHOB.

e Motokn FORTS_PART_REPL, FORTS_POS_REPL, FORTS_INFO_REPL

 [MoTok 6upxesbIx MHAekcoB RTS_INDEX_REPL.

« Motok FORTS_CLR_REPL.

2.5.6. UIcnonb3oBaHue MexaHM3Ma CUHXPOCOObLITUIA ANA NOSTy4YeHUSA KOHCUCTEHTHOrO COCTOS-
HUA AaHHbIX B CUCTeEMe
Ecnn ans paspabaTbiBaeMoli CMCTEMbI KPUTUYHO MMETb BO3MOXHOCTb OTMeYaTb COBOKYMHOE KOHCUCTEHTHOE COCTOSIHWE BCEX [aHHbIX B
TOProBOW CUCTEME Ha HEKOTOPble «BaXHblE» MOMEHTbI BPEMEHM, TO Takas cucTema [o/mKHa MCMOo/b30BaTb MEXaHU3M CUHXPOCOOLITHIA.
[na cuHXpoHM3aLmn JOCTYMHbI CneaytoLme COCTOSHUS TOProBO CUCTEMBI:
» [aHHble ana HoBoro ToproBoro AHA 3akaveHbl N paccumTaHbl (~00:24-00:25, MOCKOBCKOro BpeMeHWN)

» Hauano KnupwuHroBolii ceccum (23:50, MOCKOBCKOro BpeMeHW)

» [aHHble nocne KnupuHroBoii ceccum nepepaccumntarbl (~00:24, MOCKOBCKOTO BpEMEHM)
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Pazagukka MMMUTOB 3aKOHYEHa (B TeYEHME TOProB)

Hauano npuema 3asaBOK B ayKUMOH OTKpbITUS (~8.50, MOCKOBCKOro BpeEMeHN)
OKOHYaHWe npuema 3asiBoK B ayKLMOH OTKpbITUS (~8.59, MOCKOBCKOro BpemMeHw)
Hauano PacueTHoli ceccum (20.00, MOCKOBCKOTO BpemeHu)

OkoHuaHue PacueTHoli ceccum (~20.09, MOCKOBCKOrO BpeMEHN)

OnpegeneHne n chukcaumns pacyeTHbix LeH (19.00, MOCKOBCKOro BpeMeHwu)

,U.J'IH yBeaAOM/1EHNA BHELLHNX CUCTEM O HACTyn/1IeHUN onpeaesieHHOro COCToAHUA TOprOBOf/'I CUCTEMbI, B NOTOKaxX penavkaunn TpaHCcInpyeTca
Tabnmua sys_events cnegytoulero popmara:

Mone Tvn OnucaxHue

repllD i8 Cnyxe6Hoe none nofAcMcTeMbl penvkawmm
replRev i8 CnyxebHoe nosne nogcucTeMbl penvkaumm
replAct i8 CnyxebHoe none nogcucTembl pennkawmm
event_id i8 YHUKasbHbI naeHTUGMKaTOp Co6LITHA
sess_id i4 MpaeHTudmkaTop ToproBoro AHA

event_type i4 Tun cobbiTus

message c64 OnuncaHune cobbITUSA

server_time t Bpems cobbiTus

Tabnuua TpaHCIMpYETCsi BO BCEX NOTOKaX PENMKaLmny KpoMe CNeayoLyx:

FORTS_USERORDERBOOK_REPL
FORTS_ORDBOOK_REPL
FORTS_MM_REPL
RTS_INDEX_REPL
FORTS_RISKINFOBACH_REPL
FORTS_RISKINFOBLACK_REPL
FORTS_TNPENALTY_REPL
MOEX_RATES_REPL

FORTS_REJECTEDORDERS_REPL

MpaBuna CMHXPOHU3ALMN faHHbIX Ceaylowme - Npyu HacTynaeHMn rnobanbHOro CobbITUA B TOProBOi CMCTEME, MOC/e reHepalmmn Bcex
AaHHbIX MO 3TOMY COObLITUIO BCEMU nogcucremamum Topr030|7| CUCTEMbI, B Ta6J'IVIleI sys_events BCTaB/1seTCA 3anncb C OgHUM N TEM Xe
event_id, c event_type, COOTBETCTBYHOLLMM TUNY COOLITUS:

1 (session_data_ready) - 3aKOH4YeHa 3arpy3ka JaHHbIX U3 KIMPUHIOBO CUCTEMbI B TOPrOBYH Nepes HavyasioMm HOBOro TOpProBOro AHS;
CO6bITVSA faHHOTrO TVNa TPaHC/IMPYKTCS BO BCeX MOTOKax, rae ecTb Tabnuua sys_events, kpome notoka FORTS_CLR_REPL

3 (clearing_data_ready) - roToBbl faHHble Moc/e KAMPUHIOBOW ceccuu; COBbLITUSI [AHHOMO TWUMa TPaHC/MPYIOTCS TOMbKO B MOTOKE
FORTS_CLR_REPL

5 (clearing_started) - Hayano KnvpuHroBoli ceccuu; cobbiTMA AAHHOMO TuMna TPaHC/MPYKOTCA BO BCEX MOTOKax, rge ecTb Tabnuvua
sys_events, kpome notoka FORTS_CLR_REPL

6 (extension_of _limits_finished) - pa3gsuxka NMMWTOB 3aKOHYEHa; COOLITUS AaHHOMO TWMa TPaHC/MPYKTCA BO BCEX MOTOKaXx, rae ecTb
Tabnuua sys_events, kpome notoka FORTS_CLR_REPL

23 (discrete_auction_add_order_started) - Hayano npuema 3asiBOK B ayKLMOH OTKPbITUSA; COBLITUA AAHHOTO TUna TPaHC/IPYHTCS B MO-
Tokax FORTS_TRADE_REPL, FORTS_ORDLOG_REPL, FORTS_DEALS_REPL n FORTS_REFDATA_REPL

24 (discrete_auction_add_order_finished) - okoH4YaHVe nprema 3asBOK B ayKLVMOH OTKPbITUS; COObITUSA AaHHOrO TUMa TPaHCVpyTCs B
notokax FORTS_TRADE_REPL, FORTS_ORDLOG_REPL, FORTS_DEALS_REPL n FORTS_REFDATA_REPL

36 (start_of_calendar_date) - Hauyano kasieHgapHOro AHsA; cobbITUS AaHHOIo TUna TPaHC/IMPYHTCA BO BCEX NOTOKaX, rae ecTb Tabnvua
sys_events, kpome notoka FORTS_CLR_REPL
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+ 37 (settlement_session_started) - Ha4ano PacyeTHoii ceccuu; cobbITUA AaHHOTO TUNa TPaHCIMPYIOTCA BO BCEX NOTOKaXx, e ecTb Tabnuua
sys_events, kpome notoka FORTS_CLR_REPL

» 38 (settlement_session_finished) - okoHuyaHne PacueTHoi ceccun; cobbITUA 4AHHOTO TUMa TPaHC/IMPYHOTCSA BO BCEX MOTOKax, rae ecTb
Tabnuua sys_events, kpome notoka FORTS_CLR_REPL

o 47 (settlpricecalc_finished) - pacueTHble LeHbl 3athukcMpoBaHbl; COOLITUS JaHHOTO TUNa TPAHCAMPYKTCA BO BCEX NOTOKax, rae ecTb
Tabnuua sys_events, kpome notoka FORTS_CLR_REPL

BHELLHSIS CUCTEMA, MOXET NOAMUCATLCA Ha NosyyeHne Tabnuubl COBbITUN BO BCEX MHTEPECHbIX eli MOToKax pensimkauum 1 nonyunTb yBe-
[IOM/IEHME O TOM, KOTAa laHHbIe FOTOBbLI. BO BCeX NOTOKAax penvkaLuy 3anvcm B sys_events, OTHOCSILLMECS K O4HOMY COGbITUIO B TOProBoii
cucTeme ByayT UMeTb OAMHAKOBLIK event_id. B nonsx sess_id 1 message BblAAETCS paclUMpeHHasi MH(hOPMaLMs — HOMEpP HOBOTO W/
TeKyLLEero TOproBoro AHs U TEKCTOBOe coo6LueHne. O6pallaem 0co60e BHUMaH1e Ha TOHKOCTH:

* He rapaHTupyeTcs MAEHTUYHOCTb 3HAYeHUIA cnyxebHbix noneii repllD, replRev B pa3Hbix NOTOKax pensmkaumm 48 OgHOT0 U TOro Xe
Co6bITMA. OpUeHTUPOBaTLCS CTOUT TOMbKO Ha event_id.

* YBefom/ieHne B Sys_events npuxogut MOC/E Bcex AaHHbIX, B YaCTHOCTM 3TO O3HauaeT, 4To B pexunme noslydeHnsa OaHHbIX on-line
BHELUHAA CucTteMa nonyvynT CHa4asia CaMn HOBble AaHHble, HanpumMmep, MHCTPYMEHTbI, Ha3Ha4€HHblIe B HOBBIV TOpFOBbIVI AeHb unn nepe-
HeCeHHble B HOBbIA TOpFOBbIVI [eHb MHOTOAHEBHbIE 3asBKU, a Y)XXe NOTOM — yBEIOM/IEHME B SyS_events.

* He rapaHTMpyeTca KOHCMCTEHTHOCTb Aa@HHbIX NP UX pasgade B pexvmMe snapshot. B cneactsune Toro, 4To NPOTOKON pennnkauun He
3anoMMHAET NOPSALOK NOTYHYEHUA 3anuceil Mexay pasHbiMK Tabnuuamu B NOTOKe, JaHHbIe 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 NOMYYEHUA CHAMLLIOTa COBEPLUEHHO He 03HAYaeT, YTO AaHHble roTOBbI, Y4u-
TbiBaA BbllLeckazaHHoe, cobbiTve session_data_ready BNosiHe MOXeT OTHOCUTLCA K MpeAblayLieMy TOproBoMy AHto. Moatomy ncnosnb-
30BaTb yBEAOM/IEHUs], NpUXoAsLve B Sys_events, 415 OLEHKA KOHCUCTEHTHOrO COCTOSHWSA AaHHbIX B CUCTEME MOXHO TO/IbKO nocne
nepexoga B pexum on-line.

2.5.7. CepBuC pasgaun cTaTycoB MHCTPYMEHTOB

B Tekyweii Bepcun SPECTRA BbluMC/ieHVE CTATyCOB MO BCEM UHCTPYMEHTaM M UX pasgada KIMeHTam NpoucxoasiT ¢ HEKOTOPbIMU 3a-
AepXKamy OTHOCUTE/IbHO BPEMEHU X (CTaTyCOB) PeasibHOro U3MEHEHNSA B CUCTEME, YTO HEraTMBHO CKa3blBAETCA Ha No/b30BaTesiax cu-
cTembl. VIHdhopmaumsa o Tekyllem cTaTyce TOproBoro AHs U MHCTPYMEHTOB JOCTYMHa B LWN03e B Tabnmuax session, fut_sess_contents un
opt_sess_contents, notoka FORTS_REFDATA_REPL. B pamkax nporpaMmmbl UMNOPTO3aMeLLEeHNs U B LEeNsX yCKOpeHus pasgayn nHdop-
Maumu no ctatycam MHCTPYMEHTOB 1 Toprosoro AHsi B TC SPECTRA B Bepcum 8.3 peasim3oBaH HOBbI cepBuc - CepBuUC pasfayn cTaTycoB
WNHCTPYMEHTOB.

CepBuC pasgayv CTaTycoB MHCTPYMEHTOB MPU U3MEHEHUM COCTOSIHUS MIHCTPYMEHTOB W/ TOPrOBOTO AHS1, PACCHNTLIBAET UTOTOBbIE CTATYChl
WNHCTPYMEHTOB 1 TOPTOBOTO [HS, U pasgaeT Ux B BUAE pensimku notpebmtensM. Ha Bbixoie cepBuc BblAaeT TpU NoToka:

* FORTS_SESSIONSTATE_REPL - CocTosiHue TekyLero Toprosoro AHs.

* FORTS_INSTRUMENTSTATE_REPL - CtaTyCbl UHCTPYMEHTOB TEKYLLLEro TOProBoro AHs.

* FORTS_SECURITYGROUPSTATE_REPL - Ctatyc no rpynmne UHCTPYMEHTOB TEKYLLEro TOProBoro AHs.

CepBuC pasfaeT cTaTyCbl UHCTPYMEHTOB MO rpynnaM UHCTPYMEHTOB. K OAHOMY MHCTPYMEHTY MOXET 6bITb NPUMEHEHO HECKOILKO pymnno-
BbIX CTATYCOB, COOTBETCTBEHHO OfUH MHCTPYMEHT MOXET BXOAWUTL B HECKO/ILKO rpynn. Pasfaua crtaryca MHCTPYMeHTa no rpynnam no3so-
NAeT 3KOHOMUTL TpadmK (MHCTPYMEHTOB MHOTO, Fpynn Maslo), TaK Kak He Hafo nosyyaTb OGHOB/IEHMS N0 BCEM VHCTPYMEHTaM, a Takke
MOBbILLAET CKOPOCTb pacyeTa camoro craryca MHCTPYMEHTOB, Tak Kak nepecyeT BeAeTcs TONbKO A1 UHCTPYMEHTOB rpynnbl. Hanpumep, B
KnnpuHrosyto ceccuto 06HOBAKOTCS CTATyCbl MO BCEM MHCTPYMEHTaM ¥ B 3TOM C/lyyae pasgaya no CeTv 3aHUMAaeT CeKyH/bl, NosyyeHne
cTartyca no 1 rpynne - MUIMCEKYHAbI.

Monb3oBartensam, KOTOPbIM  HyXHa elle 6onbllas CKOPOCTb  pasfayn  CTaTyCcoB  WMHCTPYMEHTOB, npefnaraeTcsa  BOC-
nonb3oBatbCs  AaHHbIMM notoka FORTS_SECURITYGROUPSTATE_REPL. T[lo cnpaBo4YHMKaM WHCTPYMEHTOB U  Tabnuue

FORTS_SECURITYGROUPSTATE_REPL.security_group_state nosib3oBaTeniv MOryT CaMOCTOATE/IbHO, Ha CBOEl CTOPOHE BbIYNCSATL Te-
KyLpe cTaTyCbl MHCTPYMEHTOB.

2.5.7.1. ANropnTm BbIHYUC/IEHUA CTaTyCca MHCTPYMEHTA U3 rpynnoBbIX CTaTyCcoOB
VIHCTpyMeHT BxoauT B 0gHy wiamn 6onee rpynn. Kaxgas rpynna nMeeT TOProBblil CTaTyc B none state Tabnuubl security_group_state. MTo-
TOBbI/i CTATYC UHCTPYMEHTA - 3TO XyZLUNiA (CaMblli CTPOTWIA) U3 CTATYyCOB rPynn, B KOTOPble BXOANUT UHCTPYMEHT. CTaTyCbl rpynnbl UHCTPY-
MEHTOB:
* '4' - 3anpeLLeHo BCE.
e '2'- 3anpeLLeHo BCe KPOME CHATUA 3aABKU.
* '16' - 3anpeLyeHo yBennyeHme nosmumnmn.

» '8 - CH0p 3asBOK B ayKLMOH OTKPbITUS.

* '0' - PaspelleHo BCe.
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Crarychl nepeyncrieHbl B nopsake ybbiBaHus nproputeta (CTPOroCTy orpaHuyeHus).
ATOPUTM BbIYMC/IEHUSI TOPTOBOIO CTaTyca WHCTPYMEHTA U3 rPYNMnoBbIX CTATYCOB:

1. O6palaem BHUMaHue, 4to AaHHble B notokax FORTS_REFDATA_REPL n FORTS_SECURITYGROUPSTATE_REPL fomxHbl 6bITb
3aCHHXPOHN3MPOBaHbI N0 CUHXPOCOOLITUAM.

2. Mo notoky FORTS_REFDATA_REPL nonyyaem Cnvcok MHCTPYMEHTOB 1 X NpuBA3KY K PBK, cekumam, pexvmy TOpros 1 rpynne uH-
CTpymeHTOB. Mo cobbITnio session_data_ready ¢pukcrpyem CnMcOK MHCTPYMEHTOB M UX NPUBA30OK, B TEYEHUWN TOProB 3TOT CMMCOK He
MeHseTcs.

3. Ctpoum  kOHTeliHep instrument_state no 3anucam u3  fut_sess_contents u  opt_sess_contents u 3anucam  wu3
FORTS_SECURITYGROUPSTATE_REPL.security_group_state. 9nemeHTbl KOHTeliHepa:

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

section_id - NaeHTudukarop cekuun. Mo fut_sess_contents.base_contract_code/opt_sess_contents.base_contract_code B fut_vcb/
opt_vcb 6epem section_id.

» base_contract_id - WpaeHTudmkatop PBEK (dhbtovepcHoro 6a30Boro koHTpakTta). 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 TOpros, B KOTOpPbIA BXOAWT MHCTPyMeHT. OT 3HayeHve u3 nons fut_sess_contents.trade_mode_id/
opt_sess_contents.trade_mode_id oTHUMaem eguHuLy 1 npeobpasyem B Macky C OAHNM BK/IHOUEHHbIM 6uToM (chnarom).

 group_mask - Macka, B KOTOPOVi BK/TOYEHbI 6UTbI (hr1ark) ¢ HoMepamu rpynm, B KOTOPble BXOAWUT AaHHbI MHCTPYMEHT. 3HaueHne 13
nons fut_sess_contents.group_mask/opt_sess_contents.group_mask.

* KoHTeliHep map<security_group_id, state> security_groups_map. map - 0TCOPTUPOBaHHbI acCoLMaTBHbI KOHTEHEP, coaepXaLLuii
napbl KY-3HAYEHNE C YHUKAIbHBIMMW KTI0YaMU.

4. O6paboTka 3anucn n3 FORTS_SECURITYGROUPSTATE_REPL.security_group_state BbInonHAETCA creayowmum obpasom. Ans ka-
X001 3anmcy no nosto security_group_state.type onpegensieM Tun rpynnosoro ctaryca u BbINo/IHAEM COOTBETCTBYIOLLYO 06paboTKy:

a. security_group_state.type=1 - Ha ToproBblii AeHb.

Bo Bcex WMHCTpyMeHTax B KOHTeliHepe instrument_state B KoHTeliHep security_groups_map [fo6aB/isieM 3/1eMEHT C MNOJAMU:
security_group_id, state. Ecniv Takoii an1eMeHT yxe ecTb B KOHTeliHepe, TO 0GHOB/ISIEM B 3/1IEMEHTE 3HAYEHME NOSA state Ha 3HaUYeHne
nons state, B3sitoe n3 oobpabdartbiBaemMoit 3anmcy ns FORTS_SECURITYGROUPSTATE_REPL.security_group_state.

b. security_group_state.type=2 - Cekuusi.

B koHTeliHepe instrument_state HaxoguM BCe MHCTPYMEHTBI, Y KOTOPbIX 3HaYeHve nosns section_id coBnagaeTt co 3Ha4YeHnem nosns
section_id 13 obpabarbiBaeMoii 3anucu. B HaliieHHbIX MHCTPYMEHTaxX B KOHTelHep security_groups_map fo6aBfiseM 3/1eMeHT ¢
nonamu: security_group_id, state. Ecnu Takoli aneMeHT yxe ecTb B KOHTeliHepe, To 0GHOB/IAEM B 3/1eMeHTe 3HaueHve nons state Ha
3HaueHue nons state, B3AToe N3 obpabdaTbiBaemoli 3anmcu 3 FORTS_SECURITYGROUPSTATE_REPL.security_group_state.

C. security_group_state.type=3 - Cekuusi + Pexum TOpros.

B KoHTeliHepe instrument_state HaxoAMM BCe MHCTPYMEHTbI, Y KOTOPbIX 3Ha4eHWe nons section_id coBnagaeT co 3Ha4YeHWeM nons
section_id 13 obpabaTbiBaeMoli 3anucu, 1 3HaveHne nons trade_mode_mask coBnagaet co 3HadyeHvem nons trade_mode_mask
13 obpabartbiBaeMoii 3anucu. B HaliieHHbIX MHCTPyMEHTaxX B KOHTeHep security_groups_map [o6aBnsiemM 3/1eMEHT C MOASAMU:
security_group_id, state. Ecnvn Takoii 31eMeHT yXe ecTb B KOHTeliHepe, TO 06HOB/IIEM B 3/IEMEHTE 3HaUeHue Mons state Ha 3HaueHne
nons state, B3AToe n3 obpabdatbiBaemoli 3anmcu 3 FORTS_SECURITYGROUPSTATE_REPL.security_group_state.

d. security_group_state.type=4 - ®BK.

B koHTeliHepe instrument_state Haxogum BCe WHCTPYMEHTbI, Yy KOTOpbIX 3HauyeHue nona base_contract id coBnaga-
eT Cco 3HayeHuem nona base_contract_id n3 o6pabaTbiBaemoi 3anucu. B HalifjleHHbIX WHCTPYMEHTax B KOHTelHep
security_groups_map pgo6aBnsieM 3neMeHT C nonsmMu: security_group_id, state. Ecnu Takoil anemeHT yxe ecTb B KOHTeN-
Hepe, TO OGHOBNSieM B 3/1EMEHTe 3HauyeHWe nons state Ha 3HauyeHue nons state, B3ATOoe M3 obpabaTbiBaeMoli 3anucu u3
FORTS_SECURITYGROUPSTATE_REPL.security_group_state.

e. security_group_state.type=5 - IHCTpyMeHTbI U3 peXxumMa TOproB.

B KoHTeilHepe instrument_state HaxoAuMMm BCe WHCTPYMEHTbI, Y KOTOpbIX 3HayeHune nons trade_mode_mask coBnaga-
eT co 3HavyeHnem nons trade_mode_mask un3 o6pabaTbiBaeMoli 3anucu. B HalijeHHbIX WHCTPYMEHTax B KOHTelHep
security_groups_map fo6aBnsieM 31eMeHT C nonsmMu: security_group_id, state. Ecnu Takoil 3nemeHT yxe ecTb B KOHTel-
Hepe, TO OOHOBNsSieM B 3/1EMEHTE 3HauyeHWe nons state Ha 3HauyeHue nons state, B3sAToe M3 obpabaTbiBaeMoli 3anucu ©3
FORTS_SECURITYGROUPSTATE_REPL.security_group_state.

f. security_group_state.type=6 - IHCTpPyMeHTbI U3 pexuvma Topros + ®bBK.
B KoHTeliHepe instrument_state HaxoayM BCe UHCTPYMEHTbI, Y KOTOPbIX 3HadyeHWe nons trade_mode_mask coBnagaet co 3Haye-

Huem nons trade_mode_mask 13 o6pabaTbiBaemoit 3anvcu, 1 3HavyeHue nons base_contract_id coBnagaet co 3HaYeHUem nosnsi
base_contract_id n3 o6pabaTbiBaeMoli 3anucu. B HaiiileHHbIX MHCTPYMEHTax B KOHTeHep security_groups_map Ao6asnsem afemMeHT
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C nonsMu: security_group_id, state. Ecnv Takoii anemeHT yxe ecTb B KOHTeliHepe, TO 06HOBNSIEM B 3/1IeMEHTE 3HadYeHue nons state
Ha 3HaueHwue nons state, B3AToe U3 obpabatbiBaemoii 3anncy n3 FORTS_SECURITYGROUPSTATE_REPL.security_group_state.

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

B koHTeliHepe instrument_state HaxoAnWm BCe MHCTPYMEHTbI, Y KOTOPbIX B NoMe group_mask BkAYeH 6UT u3 nons group_mask
(instrument_state.group_mask & security_group_state.group_mask != 0) n3 obpabarbiBaemoii 3annucu. B HalijeHHbIX UHCTPYMEH-
Tax B KOHTeliHep security_groups_map fob6aBnsiem 3nemMeHT C¢ MonsiMu: security_group_id, state. Ecnv Takoil anemMeHT yxe ecTb
B KOHTeliHepe, TO 06HOB/NISIEM B 3/IeMeHTe 3HayeHve nons state Ha 3HadeHue nons state, B3sToe 13 obpadaTbiBaeMoil 3anucu 13
FORTS_SECURITYGROUPSTATE_REPL.security_group_state.

h. security_group_state.type=8 - pynna uHcTpymeHTOB + ®BK.

B koHTeliHepe instrument_state Haxo4yM BCe MHCTPYMEHTbI, Y KOTOPbIX B Mofie group_mask BKIOYeH 6uT u3 nonsa group_mask
(instrument_state.group_mask & security_group_state.group_mask != 0) u3 o6pabatbiBaeMoil 3anucu, M 3HadYeHne nons
base_contract_id coBnagaeTt co 3HaueHnem nons base_contract_id n3 obpabatbiBaemoli 3anucu. B HalgeHHbIX MHCTPYMEeHTax
B KOHTEWHep security_groups_map Job6aBfisieMm 3MeMeHT C nonsmu: security_group_id, state. Ecnn Takoil 3aneMeHT yxe ecTb B
KOHTeliHepe, TO OOHOB/NSIEM B 3/1EMEHTE 3HaYeHune nosns state Ha 3HauveHme nons state, B3aToe M3 obpabaTbiBaemMoi 3anncu n3
FORTS_SECURITYGROUPSTATE_REPL.security_group_state.

5. OnpefeneHve TeKyLLEero cTatyca MHCTPYMeHTa BbINOMHSETCs ciefytowmmM o6pasomM. B anemeHTe koHTeliHepa instrument_state npoxo-

[1MM 10 aNeMeHTaM KOHTeliHepa map<security_group_id, state> security_groups_map 1 onpegesnsiem TekyLuii CTaTyc MHCTPYMEeHTa Kak
Hanxyflnii B nopsiake y6biBaHns npruoputeTa (CTPOrocTy orpaHuieHns) no 3HaueHusIM nons state.

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

2.5.8.

PacnucaHue UrpoBbIX U TECTOBbIX TOProB

MomMuMo peasnbHo ToproBoii cnuctembl SPECTRA, cyLecTBYeT MrpoBasi CMCTEMA W TPW TECTOBbIX CUCTEMbI:

TO - ANA TECTMPOBaHUS JOCTYNHA BEPCUsi TOPTOBOI CUCTEMbI, COOTBETCTBYHOLLAsA 60eBO
T+1 - ANsi TECTUPOBAHWS AOCTYMHA BEPCUS TOProBOii CUCTEMbI CIEAYIOLLENO penmsa

T+2 - ANsi TECTUPOBAHWS JOCTYMHA BEPCUSI TOPrOBOI CUCTEMBI, Yepes OfiHY OT TekyLLeil 60eBOli CUCTEMBI

PacnucaHune TeCcToBbIX TOPrOB MOXHO NOCMOTPETbL Ha calite bupxu: https://www.moex.com/s438

Pacnucanue pa6oTbl MFpOBOI7I CUCTEMDI:

AYKLMOH OTKpbITUSI Nepes, yTPeHHel ceccueii: coop 3asB8ok 05:50:00 — 05:59:50

YTpeHHsas Toprosas ceccusi: 06:00:00 — 09:00:00

AYKUMOH OTKpbITMA: 08:50:00 — 08:59:50

OcHoBHas Toproeas ceccus: 09:00:00 — 16:00:00

[HeBHas akcnupauna koHTpakTos: 13:00:00

OnpegeneHne PacyeTHoli LeHbl: 16:00:00

BeuepHsia akcnvpaymsa KoHTpakTos: 16:00:00

BeuepHsa Toprosas ceccus: 16:00:00 — 21:30:00

PacueTtHas ceccua: 17:00:00

KnupuHrosas ceccusi mark-to-market 1 akcnmpauus KOHTpakToB BO BpeMsi KnupuHrosoii ceccum: 21:30:00

Paccbinka 0T4eToB Mo UToram AHs B TeyeHne yaca — o 22:30

ToproBble HU COBMNaAAtoT C TOpramy Ha NpoMbILLIeHHO cucTeme, ACB/, He NnpoBoaUTCS.

MonHoe pacnucaHve TOProB Takke MOXHO MOCMOTPETL B Tabnuue session notoka FORTS_REFDATA_REPL nnv B TepmuHane B Tabnuue
"Ceccun”.

2.5.9.

AYKLUVOH OTKpbITUSA

Mepep ocHOBHbIMK Topramu B cucteMe SPECTRA MoxeT npoBoanTbCs AyKUMOH OTKpbITUS (AO). [JonyckaeTca Ha3HavyaTb HecKosibko AO
BHYTPUW 0fHOro TOprosoro AHA. AYKUMOH OTKPLITUA CNYXUT 4151 UCK/TIOYEHNA aHOMaU/IbHOTO CKayka LieH NMpou3BOAHbIX MHCTPYMEHTOB Npu
OTKPbITUM TOProB. [laHHbIli MexaHn3M peasm3oBaH B hopmare [UCKPETHOrO ayKLMOHa 3asBOK No eAuHoN LieHe aykumoHa oTkpbiTus. Lle-
Ha ayKLMoHa OTKpbITWS BbiGUPaEeTCa 13 ycrioBus obecneyeHns CoBepLUeHnst CAEN0K C MaKCMMaslbHbIM KO/IMYECTBOM KOHTPAKTOB N0 06b-
AB/IEHHbIM HA MOMEHT BPEMEHW NPOBELEHNS ayKLIMOHA OTKPbITUA 3asBKaM. AyKLIMOH OTKPbITUSi COCTOWT M3 nepuoga cbopa 3asBoK 1 mart-
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YMHra 3as1BOK M0 LieHe ayKLMoHa OTKPbITUSA, OnpeAensiemMoi Ha 0CHOBaHUM MHdopMaLmm 060 BCex 3asBKax Ha MOMEHT OKOHYaHusi nepuoja
cbopa 3asBOK.

OCHOBHble 0COB6EHHOCTU ayKunoHa OTKPbITUSA:

* B aykuuoHe OTKpbITUS MOTYT y4acTBOBaTb TOMbKO (PbioYepChbl, BKNOYAA BeyHble (hblovepchbl. KaneHaapHbIX CnpefoB 1 OMNUMOHOB HET.
Mpu3Hak gonycka MHCTPYMEHTA K y4acTUo B ayKLMOHE OTKPbITUSI yCTaHAB/IMBAETCA Ha ypoBHe BA 1 felicTBYeT Ha BCE UHCTPYMEHTHI
aTtoro BA.

* B nepvog c6opa 3a8BOK B ayKUMOH OTKPbITUS MOXHO BbICTaBMATb TO/bKO 6e3ajpecHble KOTMPOBOYHbIe 3asBku (Twun Day), BkAovas
ancbeprn. 3assku Tvna BOK, FOK, IOC - HegonycTUMbI.

» KOHTposb Kpocc-3a8BOK: NepeceyeHne LIEHOBbIX YPOBHEN NPOTMBOMNOMOXKHBIX 3a8BOK ¢ ogHM VIHH He gonyckaeTcs (CHumaeTcs 6onee
NO3AHSA 3asBKa), NPU 3TOM HACTPOWiKK "Pa3peLlumnTb Kpocc-cAenkn” n "CHSATb NacCcBHYH 3asiBKY NPW KPOCC-CAESKE" HE YUUTHIBAKOTCS.

* LleHbl 3aABOK JO/MKHbI HAXOAUTLCS B IMMUTAX LIEHOBOTO KOPUA0Pa MHCTPYMEHTA.

 OrpaHuyeHy st Ha BbICTAB/IEHWE 3asiBOK B COOTBETCTBYIOLLMIA TOPrOBbIN Nepuog Ha ypoBHe B®, pacnpocTpaHsaTCs 1 Ha ayKLMOH OTKPbI-
TV, NPOBOAMMbIN Nepes 3TUM TOProBbIM NepUoAOM.

» Be3agpecHble 3asBKM U3 NpeALecTByOLLEro TOProBOro neproga y4acTByT B ayKUMOHE OTKPbITUS, BK/toYasi aiicbepru 1 3asiBku Tvna
Book-or-Cancel.

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

» Bpewms Hauyana cbopa 3asB0K — 3a 10 MMH A0 cTapTa TOProBoro nepuoga. 3ToMy MOMEHTY B CUCTEME COOTBETCTBYET NPUXO4 CMHXPOCO-
6bITnsA discrete_auction_add_order_started B Tabnumupl sys_events notokoB FORTS_TRADE_REPL n FORTS_REFDATA_REPL.

* Bpemsa oOkoHuaHua cbopa 3afBOK — cfyvaliHoe 4118 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. 3ToOMy MOMEHTY B CUCTEME COOTBETCTBYET Npuxog cuHxpocobbiTus discrete_auction_add_order_finished B
Tabnuupl sys_events notokoB FORTS_TRADE_REPL n FORTS_REFDATA_REPL.

* Mocne 3aBeplueHns hasbl c6opa 3asBOK M [0 OKOHYAHWS ayKLIMOHA HE JONYCKAIOTCS onepauuy ¢ 3asiBKamu, BK/KoYas yaaneHue.

 [Mocne npoBefeHUs ayKuMoHa 1 3ak/1ioHeHnsa CAEMOoK MO LeHe OTKPbITUSA, OCYLLEeCTBASETCA MaTYMHT OCTaBLLMXCA 3aABOK C YH4ETOM CUH-
TETUYECKON NINKBUAHOCTW U3 KauleHAapHbIX cnpenos. LieHbl CAeMoK C Y4ETOM CUHTETUYECKOIO MaTtymHra MoryT oT/inyarbes OT LeHbl OT-
KpbITUA. Ha 3TOM 3Tane mMoryT CHUMaTbCA 3asBKW N0 KasleHAapHbIM crnpegam npu HapyLueHnm yCl'IOBI/IVI KPOCCHOCTW.

» He cBefeHHble B MpoLecce ayKLVoHa OTKPbITVS 3asBKV NEPEXOAST B OCHOBHOW PEXVM TOPTOB.
MHpopmaLms 06 ayKLMoHax OTKpbITUS B TabnMLax TOpProBoro nHTepdeiica:

* VHchopmauma o0  pacnucaHuyM  HasHAYeHHbIX  ayKLMOHOB  OTKpbITUS  cofdepxutca B Tabnuuyax  discrete_auction 1
discrete_auction_base_contract notoka FORTS_REFDATA_REPL Toprosoro nHtepdeiica.

* LleHa ayKumoHa OTKpbITWSA TPaHC/IMPYETCS B LU/IHO3E B Mo/ie opening_auction_price Tabnvusl common notoka FORTS_COMMON_REPL
Ha NPOTSHKEHWUN YTPEHHEl 1 AHEBHON TOProBO ceccun. B BeHepHIOK TOProByH0 CECCUIO LieHa ayKLiMOHa OTKPbITUSI paBHa Hy/o.

* VHchopmaumsa o cOCTosHUM 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, MOMaBLUMX B ayKUVMOH OTKPbITUS, U CAENOK, ChOPMMPOBAHHbIX NO pe3ynbTatam 3Toro aykuWoHa, B Tabnmuax 3asBok u
CLleNTOK TpaHC/IMpPYeTCS cneunasbHblii OTAMUMTENbHbIA Npr3Hak - DuringDiscreteAuction (0x4000000000000000).

2.5.10. Topru B BbIXOAHbIE AHU

CucTtema nogaepxvsaeT TOPrv B BbIXOAHbIE AHW. [JoNoNHWUTENbHAA TOProBas Ceccusi BbIXOAHOro AHA (ACB/), ¢ BOSMOXHOCTbIO NpoBese-
Hus AO, cTapTyeT B BbIXOAHbIE AHW 1 OTHOCUTCSI K TOProBOMY [HI0, Gnivxaliliemy cnegytolwemy 3a AaHHbIMU TOProBbIMU BbIXOAHBIMW. N5
KaXXA0ro BbIXOAHOIO AHA OTAeNbHasA [OMOMHUTENbHAA TOProBas CECCUst BbIXOAHOTO AHA. PacyeTbl 1 KNMpUHroBble ceccun B Xo4e TOpros
B BbIXOJHbIE HW HE NPOM3BOAATCS. Bce pacueTbl npoBoaATca B Gnvkaiiunii cnepytolwmnii paboymnii feHb.

BpemeHHOoi MHTepBa fONOMHUTESIbHOW TOProBOi ceccun BbIxogHoro AHs: 10:00 - 19:00. AykumMoH oTKpbITus (AO) nnaHMpyeTcs NPoBOANTb
nepef Kaxzoli JONONHUTENBHOV TOProBOI ceccureli BbIXOAHOTO AHS. Bpems nposeaeHus aykuymora: 9:50 - 10:00. MogpobHee o0 Toprax Ha
BbIXOJHbIX MOXHO 03HAKOMUTCS B pasfesie Topru B BbIXOAHbIE AHW.

2.6. YnpaBneHne puckamu n IMMNTUPOBaHME TOProBbIX onepawuii

2.6.1. FapaHTUiiHOE OGecne4yeHue

PeanunsoBaHHasa B SPECTRA Cuctema YnpasneHus Puckamu (CYP) no3BoNsieT B MakCMMasibHOW CTEMNEHU CHU3WUTbL PUCK HEUCMOJTHEHNS
0653aTeNbCTB M OCYLLECTBATh HENPEPbLIBHYIO OLIEHKY YPOBHSA PbIHOYHOMO pycka NO3WLMIA KaXXA0ro yyacTHUKa. 4poM crcTembl ABnseTcs
anropuTM pacyerta rapaHTuiiHoro o6ecneyenus (initial margin, ganee FO) nog OTKPbITbIE NO3ULUK W 3a1BKU, YUUTHIBAEMbIE HA MO3ULMOHHbIX
cyeTax y4aCTHUKOB K/IMPUHra 1 y4aCTHUKOB TOProB.
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OpHoii 13 KoYeBbIX 0CO6eHHOCTeN CucTeMbl YnpasneHusi Puckamu SPECTRA siBnsieTcs UCNosib30BaHWE OHMNaliH pacyéta obecneyeHust
noz 3asBkv 1 No3uLymM, NPOU3BOAMMOrO B paMkax TOProBoi TpaH3akuuu. Mpu Takom noaxone nosiBfieHne B cucTeme HeobecneyeHHbIX
3a5BOK U CLE/OK NPaKkTUYECKN UCKYaeTes, T.K. JOCTAaTOYHOCTL 06ecneveHns nNpoBepseTcs A0 TOro, Kak 3asiBka NosiBMSETCA B CUCTEME.

[Lpyroii BaxxHol 0co6eHHOCTLI0 CucTembl Ynpasnenus Puckamvn SPECTRA aBnsieTcst TpexypoBHEBas ccTema No3uLMOHHbIX CHETOB.

PacueTHbIA KOf, — CUET BEPXHErO YPOBHS yYacTHUKA KvpuHra (PacueTHoi hupMbl). PacyeTHblil Ko, SBISETCA He3aBUCUMOW eguHuLei
yyeTa cpefCcTB 06ecneyeHmnsi, BHECEHHbIX YYACTHUKOM WU(M/N) ero KNneHTaMu, a Takke 3asBOK, NOAaHHbIX B COBOKYMHOCTY MO BCEM cHeTam
HWXHVX YPOBHEW (Cy6-cueTam), prHaiexaliyx pacyeTHOMY KOAY, CAEMOK, 3aK/TH0UEHHbIX Ha OCHOBaHWUM 3TUX 3asBOK, Y Pe3yNbTUPYOLLMX
nosuuuii. Takmum 06pasom, No3nuus no 60My NHCTPYMEHTY, yuuTbiBaemMas No pacyeTHOMY KoAy, ABNSETCA HETTO-CYMMON BCEX NO3uLui
N0 3TOMY MHCTPYMEHTY, yUuTbIBAEMbIX Ha Cyb-cyeTax.

[lna pacyeTHoro koga onpegenseTcs BennyvHa MO He3aBMCKUMO OT APYruX pacyéTHbIX KogoB. Bee HacTpoliku CYP SPECTRA ans pacyert-
HbIX KOAOB KOHTPONVPYIOTCA LIeHTPasIbHbIM KOHTPAreHToM (KIMPUHIOBO opraHusauuei).

Bo BpeMsi KNMpuHroBoii ceccru No pacyeTHOMY Koy onpefensieTcs pasmep TpeboBaHuii n 06s3aTeNbCTB yHacTHUKa KnupuHra (sapua-
LIMOHHasA Mapxa, NPemusi, KOMUCCHUOHHbIe COOpbI U Np.). [N pacyeTHOro Koga NPOBepsieTCs JOCTaTO4HOCTb CPeACTB obecneyeHus ans
nokpbITUA TpeboBaHwuii MNO.

PacueTHbIli KOA B 3aBUCMMOCTW OT TOrO, YbM Cpeactea y4nTbliBaOTCA MO HEMY, N 3a yell cyeT 3akyarTcs COAEeNnKn, MoXeTt 6bITb ogHoro
N3 Tpex TMnoB.:

* COOGCTBEHHBbIN — 3a CYET YYacCTHUKA KIMPUHTA,;

* K/IMEHTCKWI — 3a CYET HEMOCPEACTBEHHBIX KTMEHTOB U KNIMEHTOB 2-T0 YPOBHSA YYaCTHMKA KNMPUHTa,;

e [1Y — 3a cyeT cpeacTB, NepefiaHHbIX B JOBEPUTENBHO YrpaBieHne YHacTHUKY KITMpUHra.

[ns KakAoro yyacTHuka knvpuHra (PacuetHoi covpMbl) OTKPbIBAETCS KAk MMHUMYM ABa PacyeTHbIX KoAa: COOCTBEHHbIN U KITMEHTCKWIA.
MpeHTndomkaTop pacyeTHoro koga B Toprosoii cucteme SPECTRA — 5 uudop.

Bpokepckasi pupma — cy6-cueT pacueTHoro koga. CUeT crieflyioLLero YpoBHSi, OTKPbIBAEMbIN N0 3asiBNEHWI0 yYaCTHUKA KMpUHra (PacyeT-
Holi dompmbl). Bpokepckasi ompma NPUHAZIEXMT OAHOMY U TOJIbKO OAHOMY pacueTHOMy Kogy. MpuBsi3ka 6pokepckoii (oMpMbl K pacyeTHOMY
KOZY MOXET 6bITb M3MEHEHA Ha OCHOBaHWW 3asiB/IEHUS YYACTHUKA K/IMPUHTA B KAIMPVHTOBYIO OpraHu3auuio. 18 Toro, YTo6bl pacyeTHbIi
Kog, NoAHVMaUcs B ToproByto cucteMy SPECTRA, v no HeMy Gblf1 6b1 BO3MOXEH YUET 3asiBOK U MO3ULWIA, K pacYeTHOMY KOAY [OMKHA GbITb
npuBs3aHa XoTs 6bl ofHa 6pokepckas dmpma.

B 63k-ochuce knmpuHrosoli cuctembl SPECTRA no 6pokepckoii chpme BeAeTcs y4eT cpeAcTB 06ecnevyeHmnsi, BHECEHHbIX YYaCTHUKOM
n(nnu) ero KIMeHTaMM Ha KMeHTCckue pasgesnbl 6pokepckoii chmpmbl. Hdopmaumsa o pasmepe yuntbiBaeMoro obecrneyeHnst 4oCTynHa B
oTyeTax.

PacyeT BennuuHbl MO No 6GpoKepckoit hMpMe MPOM3BOAUTCS MO YMOYaHUIO B pexume noniyHeTTo (margin_type =3 ana metoga
ChangeBFParametersNextSession) 0THOCUTE/IbHO pyCKa NO3WLWMiA, yUMTbIBAEMbIX HA KNIMEHTCKMX pasaenax 3Toi 6pokepckoii upmsbl. Ans
6pOKepPCKOiA ChpMbl BO3MOXEH pacyeT BenmuuHbl FO B pexume HeTTo (margin_type =4 ans metoga ChangeBFParametersNextSession).
B 3TOM pexvme no 6pokepckoit hupme Ans KaKAO0ro MHCTPYMEHTa PaccUmTbIBAETCA NO3ULIMSA Kak HETTO-CyMMa No3uLuii No 3TOMY UHCTPY-
MEHTY Ha BCcex pasfenax 6pokepckoit hvpMbl, @ Takke yUnTbIBaOTCA BCe 3asBKM B COBOKYMHOCTU, MOJAHHbIE NO pa3genam 3Toi 6pokep-
CKOW hMPMbI; NO paccyuTaHHbIM Takum 06pa3om HETTO-NO3WLMAM U COBOKYMHOCTU BCEX 3asBOK NPOMCXOAUT onpefeneHne BenmunHsl o
no 6pokepckoli hupme.

Bce napameTpbl MapXvnpoBaHus 6pokepckoii hypMbl MOTYT HaCTpamBaTbCs YHACTHUKOM KMpuHra (PacyeTHoi hupmoit) ¢ nomoLLblo Me-
Toga ChangeBFParametersNextSession.

CneuuanbHasa Bpokepckasa cmpma (Cneub®) — cneumanbHblii Cy6-cHET pacHeTHOro Kofa, aHasl0rMYHbIi 06bIYHLIM GpokepckuM dunp-
Mam, 1 npefHasHaveHHbIV 419 yyeTa cpefcTB o6ecneyeHmnsl, BHECEHHbIX Ha PACUYETHbIN KOA YHaCTHUKOM M(Mn) ero KNMeHTaMu, 1 He yum-
TbIBAEMbIX Ha pa3genax 06blYHbIX GPOKEPCKUX PUPM.

MHhopmMaLysi 0 pasmMepe yunTbIBAEMOro 06ecrneyeHnst 4oCTynHa B OTYeTax.

Takxe y kaxgoli Cneub® cyLecTByeT 0AvH pasaen, HasbiBaeMblii NMKBUAALMOHHLIM pasgenioM Crneubd. Mo3uumm Ha IMKBUAALMOHHOM
pasgene MOryT co34aBaTbCs TO/IbKO HA OCHOBAHWW CAEMOK, 3aK/o4aeMblX K/IMPUHTOBLIM LEHTPOM [/15 YPeryniMpoBaHns HENCMNOMHEHHbIX
YHYaCTHUKOM K/IMpKHTa 063aTensCTB (Hanpumep, MapxvHaibHOro TpeboBaHus No pacyeTHOMY Kogy). YuacTHUK kavpuHra (PacuyeTHas
thupma) He MOXET NoAasaTb 3asiBKM C yKasaHWeM JIMKBUAALIMOHHOTO pasfesna 3a UCK/IIYEHNEM 3asBOK, HanpaB/ieHHbIX Ha YMEHbLLEHWe
OTKPbITOI Ha pasgerne no3nuun. Takke y4acTHVK knvpuHra (PacuetHas compma) MoxeT nepeHocuTtb nosuuuio (Metog, TransferClientPosition)
C JIMKBWAALIMOHHOTO pasfena Ha pasgfesbl Apyrnx 6pokepckux rpm.

KnueHntckuii pasgen — cy6-cueT 6pokepckoit covpmMbl. CUET HWKHEro YpPOBHS, PerucTpupyemblii No 3asBKe y4yacTHuka. SBnser-
CA MEepPBMYHbIM CYETOM, Ha KOTOPOM YUMTHIBAKOTCS 3aABKM, MOAAHHbIE YYACTHUKOM W(MNW) KIMEHTOM, 3ak/loYeHHble B pesyfbrare
HUX COENKW, W OTKPbITble MO3WLMU — UMEHHO K/MEHTCKMIA pasfen (KOof KAWeHTa) ykasblBaeTcs B TpaH3akuMsaX 00bABMeHUs 3asB-
Kn. Mo 3asBkam M NO3MLMAM, YUMTbIBAEMbIM Ha KIMEHTCKOM pasfene, onpegenserca BenuuvHa 0. MapameTpbl MapXupoBaHus
K/IMEHTCKOro pasgena MoryT HacTpamBatbcs ¢ nomouwbto metogoB ChangeClientParameters, ChangeClientParametersNextSession u
ChangeBFClientDefaultParametersNextSession.

B 63k-ochuce knmpuHroroli cuctemsl SPECTRA No KIMEHTCKUM pas3fenaM BeAeTcs yUeT CpeAcTB 06ecneyeHmnsi, BHECEHHbIX YHaCTHUKOM
n(unu) ero KNMeHToM. MiHhopmaLmsi 0 pasmepe yumTblBaeMoro o6ecrneyeHns AOCTyrnHa B OTYeTax.
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2.6.1.1. Map)xnpoBaHue KasieHAapHbIX crpesos

MapXupoBaHue 3asBOK N0 KasieHAapHbIM cnpedam Ha dhbioyepc (CBSI3KKM), a Takke No3vumii TPOTUBOMOMOXKHOW HaNpaB/IeHHOCTU MO WH-
CTPYMEHTaM C pa3HbIMy CPOKaMMN UCMOMHEHNS Ha O4UH 6a30BbIli aKTUB (MEXMECSUHbIA cnpes) MOXeT NPONCX0ANTb B ABYX pexumax:

* MOMYHETTO — BenmumHa MO onpeaensieTcst Ha ocHoBe 60/1bLiero MO U3 MHCTPYMEHTOB, BXOAALLMX B CMpes;
+ HETTO — BennumnHa O onpeaensieTcs, NCXoasa U3 CTaBKK PaCcCOr/IacoBaHUs LieH Ha UHCTPYMEHTbI, BXOAsLIME B Cipe.
[lns pacyeTHOro KoAa Bcera AeincTByeT PeXM MapXNPOBaHUS KasleHaapHbIX CNpeaos HeTTo.

[ins 6pokepckoit (OMPMbl MOXHO U3MEHSATb PEXVM MapXUPOBaHUsi KasleHAapHbIX CNpPesfoB TObKO, EC/IN pacyeT BeNnynHbl FO ans 6po-
KepCKoi (hvpMbl MPOMCXOANT B PEXUME HETTO. B TakoM Crlyyae pexumM MapXupoBaHusi KasleHAapHbIX CNPeLoB onpeaensieTcs napaMeTpomM
calendar_spread_margin_type metoga ChangeBFParametersNextSession.

[NnA  KAMEHTCKMX pas3fenioB  MOXHO W3MEHATb PEeXVMM  MapXupoBaHUA KafeHAapHbiX CrpefoB C  MOMOLWb0  napameTpa
calendar_spread_margin_type metoga ChangeClientParametersNextSession.

2.6.2. ToproBble NTMMUTbI

Toprosble NMMMUTBLI OrPaAHUYNBAIOT BO3MOXHOCTb YYacTHMKa VI(I/II'II/I) €ro K/IMEHTOB 06BbABIATL 3a5BKU U OTKpbIBaTb NO3NLIMK Ha MNO3ULNOHHbIX
cyeTtax.

ToproBbIi NMMUT NO pacHeTHOMY KoZy onpeaensieTcsi, UCX0LA U3 CyMMapHOIi OLLEHOYHON CTOMMOCTM CPeLCTB 06eCcneyeHust, yunTbiBaeMbIxX
N0 pacyeTHOMY Kofy, T.e. COBOKYMHOW CTOMMOCTW CPeACTB 06ecneyeHnst, yunTbiBaeMbIxX Mo BCe Cy6-cyeTam pacyeTHOro koga. B kavecTtse
CpeACcTB 06ecneyeHns MoryT BbICTynaTb poccuiickue pyonm, MHOCTpaHHas BaslloTa U LieHHble Gymaru.

M3MEeHWUTb TOProBbIli IMMUT Ha PacYeTHOM KOAE MOXHO TO/MbKO NyTeM BBOAQ, BbiBOAA UM NepeBoja cpefcTB obecneyeHus. JaHHble one-
pauuu coBepLIalTCA Ha OCHOBaHWK MOPYYEHWiA, NoAaBaEMbIX YYACTHUKOM B K/IMPUHIOBYHD OpraHM3auuio, pacyeTHbIii Aeno3utapuii no-
CPeACTBOM COOTBETCTBYHOLLMX CUCTEM 3/IEKTPOHHOIO JOKYMEHTO060p0Ta, a Takke B Apyrvie pacyeTHble opraHu3aumu (B ciyyae BHECEHUSI
cpeacTB 06ecneyeHust). Takke BO3MOXEH NepeBo, CpeacTB 06ecneyeHus], yunToIBaeMbIX B POCCUIACKUX py6nsx, NyTem vx nepesoga me-
XAy cy6-cuetamm (bpokepckumu dopmamm, Cneubd) pacyeTHbIX KOAOB € MOMOLLb0 MeToaa ExchangeBFMoney.

ToproBble MMMUTbI MCMOMb3YHTCS /15 PE3EPBUPOBaHIS OTpULIATENbHOV BapuaLMOHHOM MapXm, CrnucaHust C6opoB, CNCaHUS/3a4nCEHMS
npemuu, pesepBupoBaHus 0.

ToproBbIii NMUT NO 6POKEPCKOi iMpMe NO YMOYaHUIO Takke, Kak 1 71 pacyeTHOro Kofa, onpeaensercs NCXoas N3 CyMMapHOU OLEeHoY-
HOW CTOMMOCTU CpeacTB obecneyeHns, yunTbiBaeMbIxX Mo pasfenam 6pokepckoli hupmebl. B kadecTBe cpefcTB 06ecneyeHns MoryT 6biTb
poccwuiickne py6nu, MHOCTpaHHaa BaulioTa W LieHHble Bymarn. TOproBbIil MMUT GPOKEPCKOi hUpMbl B TaKOM Cllydae MOXHO U3MEHSTb C
nomouibto metoga ChangeBFMoney.

[lna 6pokepckoii hupMbl MOXHO U3MEHUTL PEXMM ONpeaeneHns TOProBoro IMMNTa, cAenas ero HesaBMCcMbIM OT pa3Mepa cpeacTs obec-
neyeHuns], yunTbiBaeMbIX Ha pasgenax 6pokepckoi hmpmMbl. B Takom pexvme TOprosblii NMMUT 6POKEPCKOl hMpMbl 3a4aeTCS C MOMOLLIbIO
metoga ChangeBFLimit. Takkxe TOprosblii IMMUT 6POKePCKol hupMbl MEHSETCA Ha pasmep nNpubbian wan ybbiTka, onpeaensemMoro Bo
Bpems KnupuHrosoli ceccun (BapnaunoHHas mapxa, npemus, cbopbl).

Pexum onpegeneHus TOproBoro nuMmuta 6Gpokepckoli  upMbl  onpefensieTca  napameTpom  limit_tied_to_money meToga
ChangeBFParametersNextSession.

ToproBbIi IMMUT Ha KIMEHTCKOM pasfene He 3aBUCUT OT pa3mepa CPeACTB 06ecneyeHusl, yUnTbLIBAEMbIX Ha 3TOM pasaene. [1ns ynpasne-
HUS TOPTOBLIMM IMMUTaMM Ha K/IMEHTCKUX pasaenax ucnosnb3yetcs Metog ChangeClientMoney. OH o6ecneunBaeT crieflytolime BOo3MOX-
HOCTM:

* YcTaHOBKa/u3MeHeHue/yganeHne ToproBbIX IMMUTOB.
* ABTOMaTUYECKWi1 yHeT pe3ynibTaTtoB TOProB KAVEHTA B IMMUTaX B ClieAytoLeM TOProBOM JHe.

B o6Lem cnyyae 3asBka MOXET 6biTb BbICTaB/ieHa TOIbKO MPW YCI0BUK, YTO y BCEX TPeX YpOoBHel (KNMEHTCKOro pasgena, 6pokepckoi
oMpMbI M pacyYeTHOTO KoAa) TOProBble IMMUTbLI AOCTATOYHBI 419 NOKPbITUS Tpebyemoii BennynHbl FO. [ns 6pokepckoi (hMpMbl U KTMEHT-
CKOro pasferna npoBepKy [0CTATOYHOCTY TOProBOro IMMUTa MOXHO OTMEHWTL C NOMOLLbIO MeToAoB ChangeBFParametersNextSession u
ChangeClientMoney cOOTBETCTBEHHO.

[ns pacyeTHOro koa OTKNUNUTL NPOBEPKY AOCTATOYHOCTU TOProBOro NMnMMuTa (CpeacTs obecneyeHunst) HeBO3MOXHO.
2.6.2.1. EguHbIA Nyn o6ecnevyeHus

Ecnv pacueTHblii Kog, SIBNISieTcA pacueTHbIM KogoM EfuHoro nyna, To Ha ero cy6-cueTax (pasgenax 6pokepckux dovpm u Crneub®) B 63k-
odpyce KIMPUHIoBoii cuctembl SPECTRA BMECTO CPeACTB 06eCreUeHN st yUUTLIBAIOTCS MPOUIN aKTUBOB, NepefaBaenble B K/IMPUHIOBYHO
cuctemy SPECTRA U3 K/IMPUHTOBBIX CUCTEM (POHA0BOIO 1 BUTIOTHOTO PhIHKOB. [Mepeaaya npocdusieil akTMBOB NMPOMCXOAUT Ha OCHOBaHUM
NOpYyYeHUii y4aCTHUKA KIMPUHTA, NOAAHHbIX B K/IMPUHIOBYKO OpraHM3aumio NoCPeiCcTBOM COOTBETCTBYIOLLMX CUCTEM 3/IEKTPOHHOTO [OKY-
MeHTooGopoTa. MepeBog o6ecneyeHnst Ha GpoKepckyto hMpMy pacueTHOro koga EAMHOro nyna HEBO3MOXEH. MepeBog, npoduneit Mexay
GPOKEPCKUMY (hPMaMK Ha pasHbIX pacyeTHbIX Kofax EAVHOrO nyna Takke HeBO3MOXEH.

B ToproBoii cucteme SPECTRA, npochuiv akTMBOB YYUTLIBAKTCS OHOBPEMEHHO KaK OLEHOYHAs CTOMMOCTb akTvBa C Y4eTOM 3Haka npo-
una (M3MEHSIET TOProBbIA NIMMUT) 1 NO3ULMSA NO CNeLnanbHOMY UHCTPYMEHTY (418 npodounsa py6ns no3uumus He cosgaetcs). Mosuuyma no
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cneuyanbHOMY MHCTPYMEHTY CO3[aeTcsl Ha KNMeHTCKoM pasgene b®, ecnu npocusb 6bi1 nepesBefeH Ha 3T0T pasgen, mbo Ha Cneubd
(Kog, KnueHta 000), ecnv npochunb 6611 nepeBefeH 6e3 ykasaHusa KNNMEeHTCKOro pasgena. [1s Kaxaoro aktmsea, no KOTopoMy MOXET ObITb
nepegaH npodouns, B Toproeoii cucteme SPECTRA cylLecTBYeT CBOIi crneLmasibHblii MHCTPYMEHT - Konnatepan (umeet cydpdmke _CLT
B MMEHU NHCTPYMeHTa). MoaaBaTth 3asBKv U 3aK/odaTh CAENKV N0 TaKOMY MHCTPYMEHTY 3anpeLleHo. EanHCTBEHHDBIN cnocob nsmeHeHust
no3uuuy no cneupanbHOMY MHCTPYMEHTY - 3TO NepeBOof, COOTBETCTBYHOLLETO NPOIns akTuBa B/U3 KIMPUHIOBO cuctemsl SPECTRA. MNpu
pacyete BenunymHbl FO Ha cyeTax/cy6-cyeTax yYacTHUKaA NO3NLMS MO CneLmasibHOMY MHCTPYMEHTY MapXupyeTcs aHalorMyHo no3uuum no
(hbtouepcy Ha TOT e 6a30BblIli aKTUB.

B ocTasibHOM ynpaB/ieHne BennymHoi FapaHTuitHoro o6ecneyeHns 1 TOproBbIMM IMMUTaMM Ha Cy6-cueTax pacyeTHoro koga EamHoro nyna
aHa/I0rMYHO 06bIYHBIM PACYETHBLIM KOAAM.

2.6.3. OrpaHMyeHNs Ha TOProBble onepayun U OTKPbITME NO3ULUIA ANA KIIMEHTOB

Cunctema SPECTRA npefocTaB/isieT BO3MOXHOCTb BBOAUTL [LOMOTHUTE bHbIE OrPaHWYEHNs Ha NPOBEAEHVEe TOProBbIX onepaLmii KmeH-
TOM, KOTOpbIE B cUcTEME (DOPMY/NNPYIOTCA Kak 3anpeTbl.

2.6.3.1. 3anpeThbl - 06LWME BO3MOXHOCTU

PeanunsoBaHHbIii B cucteme SPECTRA MexaHu3M 3anpeToB No3BOJSIET 3aNpeTuTb KNEHTY (Tpynne KANEeHTOB) NofasaTb TpaH3akummu no
TOProBOMY WHCTPYMEHTY UK rpynne MHCTPYMeHTOB. O6LLMe NPUHLMIBI MexaHU3ma 3anpeTos:

» 3anpeTbl HakMa4bIBAKTCA Ha CTaHAapTHOE NOAMHOXECTBO cyeToB: PP, B®, knneHTbl. Obpallaem BHUMaHWe, 4To no P® B HacTosLwee
BpeMs 3arnpeTbl He UCMO/b3YHTCS.

 3anpeTbl NPUMEHSAOTCA NO CNeAYOWUM NOAMHOXECTBaM TOProBbIX UHCTPYMEHTOB:
O OTAeNbHbI hbloYepc Nan BCe ONUMOHbI HA OAWH 1 TOT Xe 6a30Bblil UIHCTPYMEHT;
O WHCTPYMEHTbI C 06LLMM 6a30BbIM aKTMBOM;
O WHCTPYMEHTbI TOPrOBOM CEKLMU;
O BCE WHCTPYMEHTBI.

. 3anpeT|>| MOTYT UCNOJIb30BaTbCA HE TOJ/IbKO aAMUHNCTPaTopamMu ToOpros, HO 1 y4aCTHUKaMun, UMerLWnMn COOTBETCTBYHOLLIME MO/THOMO4YNA.
MpeaycmoTpeHbl Takke aBTOMaTUYeCKN BbiCTaB/IAEMbIE 3anpeTbl.

. 3anpeTb| Ha4ynHarT ,D,eVICTBOBaTb cpasy nocne BbiCTas/ieHNA. [ins 3anpeToB He CyLLeCTBYET BO3MOXHOCTW 3aflaHnA UHTepBasia nux npu-
MEeHEeHUA.

ATpUGYThI 3anpeToB

ATpMoyT OnucaHune

xprohibition_id YHUKasbHbIN MAEHTUMKATOP 3anpeTa.

client_code Kog, yyacTHuka. MoXeT coaepxarb 2, 4 U 7 CUMBOJIOB B 3aBUCUMOCTY OT TOTO, Ha Kakoe Mop-
MHOXECTBO CUETOB PacnpoCcTpaHsieTcs 3anpert.

initiator VHuuymatop 3anpeTta. 3HaueHve onpegensaeTca B 3aBMCUMOCTU OT YPOBHSA /10TMHa, BbICTaBUBLLE-
ro 3anpet. MoXeT NpuHUMaTh criegylolmne sHa4eHns:

» 1 - naBHbI Tpeiigep PO;

e 2 - AgmuHucTparop KL

e 3 - AgmMuHucTparop TC.

MapameTp ucnonb3yeTca ANa onpefeneHns Toro, AeiCTBYET M 3anpeT Ha NI0TVH, NOAAIOLLWIA
TpaH3akumio. Hke B Tabnuie npvBeaeHa MaTpuLa BAMSHWSA 3anpeToB 0T pasHbIX MHALMATOPOB

Ha pas/ninyHble YPOBHU SIOTVHOB, NOAAKLLMX TPAH3AKLMIO.

O6pallaeM BHUMaHWE, YTO BCe 3anpeThbl, BbICTaB/IsieMble N0/1b30BaTeIeM C MOMOLLBIO LLH030-
BbIX KOMaHZ, (CM. HUXe), UMetoT nHuumatopa - '1 - FnasHbili Tpeligep PO

section M peHTUdMKaTop cexkumm. Micnonb3yeTcs A4/15 BbICTAB/IEHs 3anpeTa Ha TOProB/1to BCEMMU MHCTPY-
MEHTamm B cekLyu. MOXeT NPUHUMATb CeayoLe 3HaUeHUs:

e 1- doHpgoBas;
* 2 - ToBapHas;

e 3 - [leHexHas.

base_contract_code Kog, 6a30BOro akTvBa. 3anpet BbICTaB/SETCS TOMbKO HA MHCTPYMEHTbI, 6a3upyroLLIMecs Ha 3TOM
BA.
isin_id YHVKasTbHbIA YNCIOBOW NAEHTUIMKATOP MHCTPYMeHTa. Icnonb3yeTcs A5 3anpeToB Ha TOpro-

B/1H0 KOHKPETHbIM MHCTPYMEHTOM.
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ATpMoyT OnucaHune
priority MpuopuTeT 3anpeta. ABTOMaTUYeCckn BbIYUCISIETCA U3 NapaMeTpoB 3anpeTa (CM Huxe).
group_mask BuToBas macka rpynn MHCTPYMEHTOB, MO KOTOPbIM AeliCTBYET 3anpeT. MoXeT npuHuMarth cne-
JyloLuime 3HaveHus:
* 0x40000000 - ®dbroyepcsbl.
¢ 0x80000000 - OnNUUOHBI.
type Tun 3anpeta. MOXeT NpUHMMaTh CeaytoLime 3Ha4YeHUs:
* 0 - PaspelueHbl Bce onepauuu. Vicnosb3yeTca 415 TOHEUHOTo paspeLLeHuns B Cryyae Haimuus
601ee LWMPOKOro 3anpeTa;
» 1 - 3anpert Ha OTKpPbITUE NO3ULNIA;
e 2 - 3anperT Ha BbICTaB/EHME MOObIX 3a5BOK;
* 3 - 3anpeT Ha OTKPbITVE NO3NLMIA HA NPOAaXY;
» 0x08 - 3anpeT 6pokepa Ha nofady Nopy4eHUin Ha JKcnpauuio;
* 0x10 - 3anpet [MaBHoro Tpeingepa PP Ha nogavy nopyveHuii Ha dkcnupauuo. Ho emy camomy
- MOXHO;
» 0x20 - 3anpeT Ha 3anpoc noToka NNKBUAHOCTU 6e3 aBTonoaTBepXaeHus (RFS);
* 0x40 - 3anpeT Ha 3anpoc notoka nukeugHoctTu (RFS);
* 0x80 - 3anpeT Ha 3akK/IHUeHNs CAEeNKMN NPU HeJOCTaTO4YHOM KomyecTse KOTpoBok (RFS);
* 0x100 - 3anpeT Ha 3anpoc NoToKa JIMKBUAHOCTU C OrpaHNYEHNEM BPEMEHM XN3HWN KOTMPOBOK
(RFS).
Tunbl 3anpeToB 0-3 ynopsgoyeHbl N0 CTPOrocTy cneayowmm o6pasom: 2> 1 > 3 > 0.
is_legacy Mpu3Hak Nonb30BaTeNbCKOro 3anpeta. MoXer NpUHMMaTh cefytolme 3Ha4YeHns:
* 0 - 3anpeT 6bI11 BbICTaB/IEH ALMUHUCTPATOPOM TOPIOB UW K/TMPUHTA U HE MOXET 6bITb U3Me-
HeH nonb3oBaresiem,;
» 1 - 3anpert 6bin1 BbICTAB/EH NOMb30BATENEM U MOXET ObITb M3MEHEH CPEeACTBaMM LLO30BOI0
API.
Ta6n. 1. MaTpuua BNuaHuA 3anpeToB
YpoBeHb noruHa | Uuuymatop CnaBHbIli Tpelipep PP ApmuHucTtpatop KL, ApMuHucTpatop TC
Knuent + + +
B + + +
P®, Tpeiigep + + +
P®, rnaBHbIl Tpeligep - + +

MpuopuTeThl 3anpeToB

MapameTpbl TpaH3aKLUM MOTYT YA0B/ET

BOPSATb HECKO/BKMM 3anpeTam. 1 onpefeneHns achheKTUBHOTO 3anpeTa OHY BCe COPTUPYIOTCA B

nopsiike NpropuTeTa u AeiicTBYIOLMM BbIGUPAETCS 3anpeT ¢ MakCUMaslbHbIM NPUOPUTETOM. MPUOPUTETLI DMKCUPOBAaHLI U ONpeaensioTcs
Mo COYETaHMI0 NapaMeTpoB 3anpeTa, YeM 6o/lee AeTanM3VMpoBaH 3anpeT TeM BhiLLE ero NPUOPUTET. MNPUOPUTETLI aBTOMATUUECKMN BbIYUCS-
I0TCS cMCTeMoit Ha 6ase napameTpoB 3anpeta. MpesycMOTpeHb! CeayoLye NpuopuTeThl (NepedmncieHbl B NOpsiaKe 0T MakCUMaslbHOTO

npvopuTeTa K MUHUMasIbHOMY):

Mpuoputer F'pynna cyetoB Fpynna MUHCTPyMEHTOB

9 KnueHTckuii Kog, WHCTPYMEHT, isin_id 1= 0

8 KnueHTCcKuid kopg, BA, base_contract_code =0

7 KnueHTckuii kog, BCE WHCTPYMEHTbI

6 Kog B® WHCTPYMEHT, isin_id =0

5 Kog B® BA, base_contract_code =0

4 Kop, B® BCE VHCTPYMEHTLI

3 Kog P® WHCTPYMeHT, isin_id != 0

2 Kog P® BA, base_contract_code !=0
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Mpuoputer F'pynna cyetoB Fpynna MHCTPyMeHTOB

1 Koa P® BCE MHCTPYMEHTbI

MpumeHeHe 3anpeToB
HKe oUeHb KpaTKo onucaH asiroputM noucka aghdeKTUBHOTO 3anpeTa [/1s 3asiBKM:

» NS kaxgoro nHuumarTopa, BAVSIOLLEro Ha I0TVH, C KOTOPOro nofjaHa 3asiBka (CM. Bbile onvcaHue napametpa initiator), oTéupatoTtcs Bce
3anpeThbl, OTHOCALWMECA K UHCTPYMEHTY U CEMU3HAYHOMY KIMEHTCKOMY pa3feny, yKkasaHHOMY B 3asiBKe.

+ Cpefy 3TOro MHOXeCTBa 3anpeToB BbIGUPAoTCs 3anpeThbl C HAUGOMbLIMM NPUOPUTETOM, a CPEAN HUX CaMblii CTpOruii 3anpeT (CM. Bbille
onvcaHvie napameTpa type).

» Cpegm oTobpaHHbIX N0 KaXXA0MY MHULMATOPY 3anpeToB BbIOMPAETCS caMblii CTPOruii 3anpeT, 6e3 yyeta npuoputeTa.
Takvm 06pa3oMm, Tak Kak 3anpeTbl NpegHasHayYeHbl 4718 OrpaHnyeHns onepauyii, TO Cpefn 3anpeToB pasHbIX MHALMATOPOB BblibMpaeTcs
Haunbornee cTporuii. To ecTb, AiaXe afMUHUCTPATOP HE CMOXET NPeoAoeThb 3anpeT Ha 3aABKY, BbICTAB/IEHHbIN N0 BCEM MHCTPYMEHTam Ha
B® (priority 4) kaknm-HMOyAb NOTMHOM YPOBHS B®, nnn 3anpeT Ha 3asBKW, BbICTaB/IEHHbI N0 BCEM MHCTPYMEHTam Ha BCto P® rnasHbIM
Tpeiigepom (priority 1). MoTOMyY YTO 3anpeT Ha 3asBKU - 3TO CaMblii CTPOrviA 3anpeT. Ecnn ero yctaHoBWA ApYroi MHMumaTop, To 3anpet
MOXET ObITb OTMEHEH (M1 NPeooNeH AN KOHKPETHOTO MHCTPYMEHTA U/WN KNMEHTA) TOMIbKO CaMUM UHULMATOPOM.
NHTepdeiicbl
3anpeTbl TpaHCNPYTCS B LWto3e B Tabnuue prohibition notoka FORTS_PROHIBITION_REPL.
[ina ynpasneHus 3anpetamu B LWo3e npegycMoTtpeHbl komaHasl FutChangeClientProhibit n OptChangeClientProhibit. MoxHO no KoHKpeT-
HOMY K/IMEHTY (MO BCEM K/IMEHTaM), MHCTPYMEHTY (MO BCEM WHCTPyMeHTam) uan 6a3oBomy aktusy (Mo BceM BA) 3anpeTuTb OTKpbIBaTb
no3uuymn 1 BbICTaBNATb 3a51BKU.
BbicTaBneHue 3anpeToB (MpuMepbl KOHUrypauumn sanpeTos)
[lna BbICTaBNEeHMA 3anNpeToB B LU/03E NPeAyCMOTPEHbI KOMaH/bl, 0 KOTOPbIX 6bI/10 CKa3aHo Bbille. [pu BbICTABIEHUN 3anpeToB cneayeT
obpalarb 0cob60e BHMMaHVE Ha UX KOPpekTHoe KOHhUrypupoBaHme. HenpasuibHO NOCTPOEHHbIV 3anpeT MOXET NPUBECTU K BO3HUKHOBE-
HMIO B CUCTEME HEOOOCHOBaAHHO 60/LLLOMO KOMMYeCcTBa 3anpeTos, YTO, B CBOKO o4Yepefb, HEraTMBHO CKasblBAeTCA Ha NPOU3BOAUTENIbHO-
CTW BCeli cUCTEMbI yrpaB/ieHns 3anpeTamu B LEe/IOM, 1 NPexae BCero Ans8 camoro nosb30BaTens, BbICTABMBLLENO HEKOPPEKTHbIN 3anpeT
(TopMo3a npu OTKPbLITUM MNOTOKOB U OTMNPaBke KOMaH/ ynpasneHus 3anpetamu). Hanpumep, BMECTO TOro, YTO6bl CTaBUTb MHOIO 3anpeToB
N0 NOYTU KaXA0MY KNneHTy B®, HamHOro adhdhekTuBHee BbICTaBUTL OAUH 06LLMlA 3anpeT no B®, a No HyXHbIM KMEHTaM BbICTaBUTb CO-
OTBETCTBYIOLLME pa3peLLeHuns. Hke npuseseHbl NpuMepbl KOHGUrypaummn 3anpetos B pasnyHbIX cuTyaumsx. Nprusoanmble B CLEHAPUSAX
KOHhUrypaumm no3sonsitoT MUHUMU3NPOBATL UTOTOBOE KOIMYECTBO 3arnpeTos.
I. MpvMepsbl 3agaHns 3anpeTos, Korga BCe KMEHTbI UMEIOT OfIMHaKoBbIe npasa.

1. 3anpetnTb BCe onepaumu no n BA (cnucok 3anpeLlteHHbIx BA). n < 0.5*M, rage M — o6uee konuyectso BA.

» CrtaBsTcs n 3anpetoB b® Ha BA. Tun 3anpeTa - state=2 (3anpeT Ha BbiCTaB/IeHVEe N0ObIX 3a5BOK), NPUOPUTET 3anpeTa - priority=5
(Kog, B® / BA, base_contract_code != 0).

[o6aBneHue HoBoro BA, BXxoasiLLero B Cnncok 3anpeLLéHHbix BA, TpebyeT SBHOMO BbICTaB/IEHUS 3anpeTa.
[lobaBneHne HoBOro BA, He BXOAALLErNO B CNNCOK 3anpeLyéHHbiX BA, He TpebyeT BbiCTaBEHNS HOBOIO 3anpeTa.

2. 3anpeTnTb BCe onepaumu no n BA (cnucok 3anpeweHHbix BA). n > 0.5*M, rae M — o6Luee konnyectBo BA. CueHapwii oTimyaertcs ot
npefbiAyLiero COOTHOLIEHEM MeXy KOMMYECTBOM 3arpeLleHHbIX 1 paspeLleHHbiX BA.

» CrtaButca 3anpet b® Ha Bce BA. Tun 3anpeTa - state=2 (3anpeTt Ha BbiCTaB/ieHMe NtoObIX 3a5BOK), NPUOPUTET 3anpeTa - priority=4
(Kog B® / BCe UHCTPYMEHTBI).

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

[lo6asneHne HoBOro BA, BXOAALLErO B CNNCOK 3anpeLLéHHbIX BA, He TpebyeT BbICTaB/eHus 3anpera.
[Jlo6aeneHne HOBOro BA, He BXOASALLErO B CNNCOK 3anpeLyéHHbIX BA, TpebyeT BbICTaBNEHVSA NO HEMY pa3peLleHus.

Il. MpuMepbl 3afjaHua 3anpeToB, KOrAa KIUEHTLI AENATCA Ha ABe rpynnbl: KBA/IMULMPOBaHHbLIE UHBECTOPbI Y HEKBANIM(PULMPOBAHHbIE
MHBECTOPbI.

KonmyecTBo KBaMPULMPOBaHHbIX MHBECTOPOB = M. KOMIMYECTBO HEKBAIMPULIMPOBaHHLIX MHBECTOPOB = N.

HekBannuumpoBaHHbIe MHBECTOPbI AO/MKHbI UMETbL A0CTYN TONLKO K BA 13 rpynnbl L. KBannduupoBaHHble MHBECTOPbI UMEKOT A0CTYN
KO BCceM BA.

1. PaspelwmnTb HekBaIMIMLMPOBAHHBIM MHBECTOPOM TOProBaTb TO/bKO Mo BA 13 rpynnbl L 1 3anpetutb no octanbHbiM BA. KBanudm-
LMpOBaHHbIM MHBECTOPOM paspeLunTb ToproBatb No Bcem BA. m < n - KBa/MpULMPOBaHHbIX NHBECTOPOB MEHBLLE.
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» CrtaButca 3anpet b® Ha Bce BA. Tun 3anpeTa - state=2 (3anpeT Ha BbiCTaB/ieHVe NtobbIX 3a8B0OK), NPUOPUTET 3anpeTa - priority=4
(Kog, B® / BCe MHCTPYMEHTBI).

» CraBsaTtcs paspeluenuns b® Ha BA n3 rpynnel L. Tun 3anpeTa - state=0 (pa3peLleHbl Bce onepauun), NpuopuTeT 3anpeTa - priority=5
(Kog B® / BA, base_contract_code != 0). T.e. 6yaeT paspeLleHo Bcem kmeHTam b&.

» CTaBsATCA paspelleHns kBannguumpoBaHHbIM MHBecTopam b® Ha Bce BA. Tun 3anpeTa - state=0 (pa3peLleHbl Bce onepauun),
NpuopuTET 3anpeTa - priority=7 (KNneHTckuii kog / Bce NHCTPYMEHTLI). T.e. ByAeT pa3peLueHo To/IbKO BCEM KBaUTM(OUUMPOBAHHbIM
nHBectopam bo.

[lo6aBreHne HOBOTO KBaIMOMLMPOBAHHOTO MHBECTOPA, TPebyeT BbICTABUTL MO HEMY pa3peLLeHue.
[lo6aBneHne HOBOro HEKBaIMCOMLMPOBAHHOTO MHBECTOPA, He TpebyeT N3MeHeHW B 3anpeTax.
2. Pa3pelunTb HeKBaNNGULMPOBAHHbLIM MHBECTOPOM TOProBaTb TOMbKO N0 BA 13 rpynnbl L 1 3anpeTntb No ocTasibHbiM BA. KBanundu-

LMpOBaHHbIM UHBECTOPOM pa3peLunTb ToproBaTk No Bcem BA. m >= n - kBannhnumpoBaHHbIX MHBECTOPOB 6obLue. CueHapuii oTiun-

UaeTcs OT NpefplAyLLEro COOTHOLIEHNEM MEX/Y KONMMYECTBOM KBA/IM(IULMPOBAHHbIX N HEKBA/TM(IULMPOBAHHBIX MHBECTOPOB.

» CraBsaTcsa 3anpeTbl HeksasMuumposaHHbiM nHBecTopam B® Ha BA, He Bxogslme B rpynny L. Tun 3anpeTa - state=2 (3anpet Ha
BbICTaB/IeHMe 0ObIX 3a8BOK), NPUOpUTET 3anpeTa - priority=8 (KnueHTckuii kog / BA, base_contract_code != 0).

[Jlob6aBneHne HOBOTO KBaIMIMLIMPOBAHHOTO MHBECTOPA, He TPebyeT N3MEHEHW B 3anpeTax.

Jlo6aBneHne HOBOrO HeKBaNIMPULIMPOBAHHOTO MHBECTOPA, NOTPebyeT BbICTaBUTL 3anperT.
3anpeTbl ¢ N0N1b30BaTe/IbCKUM NPUOPUTETOM
Cuctema npefocTaB/seT BO3MOXHOCTb BbICTABNSATh 3anpeThl C ykasaHHbIM No/b3oBaresieM NpropuTeTom, NpuyeM, aToT NpuopuTeT byaeTt
BbILLE YEM Te, YTO yCTaHaB/IMBAIOTCA CUCTEMON aBTOMaTn4ecku (mpuopuTeT ¢ 1 no 9). Takas BO3MOXHOCTb N03BONAET 6onee rmbko Ha-
CTpavBaTb CLueHapun KoHdurypaumm 3anpetos. [peayCcMOTPeHbI CrieaytoLme npuopuTeThbI:
* 10 — Nnonb30BaTeNbCKNA MPUOPUTET HU3KWIA;
11 — nonb3oBaTenbCKUit NPUOPUTET CPeaHUIA;
* 12 — nonb3oBaTenbCKuii NPUOPUTET BbICOKUIA.
[lna BbICTaBNEeHWS 3anpeToB C N0/1b30BaTENLCKMM NpuopuTeTom B koMaHabl FutChangeClientProhibit n OptChangeClientProhibit go6asne-
Ho none client_priority (i4), koTopoe npvHUMaeT 3HadeHune 10, 11 nnm 12 (Hu3kuin, cpegHuii, BbICOkMiA). Eciv B kKomaHae B none client_priority

YKa3aHO 3HayeHune 10, 11 wnm 12, To BbICTaBNAETCA 3anpeT C yka3aHHbIM nonb30BaTeNbCKui npuoputetTom. Ecnn nonb30BaTebCKuii npu-
OpuUTET He yKa3aH, TO npuoputeTt 6y,u,eT yCTaHOB/IEH aBTOMaTU4eCkn, B COOTBETCTBNM C NapaMeTpamMin 3anpeTta.

2.6.3.2. ABTOMaTHN4Yeckue 3anpeTbl

Kpome 3Toro B cucTeMe NpefycMOTPEHO aBTOMATMYECKOe BbICTAB/IEHWE 3aMpPEeTOB Ha OTKPLITUE MO3WLMIA UKW BbICTAB/IEHWE 3asiBOK MpU
06Hapy>eHuM 60bLLIOTo OTpULIATENIbHOTO TOPrOBOT0 IMMUTA. /151 yNpaBneHus 3anpeTtamu Cnosb3yeTcs crefytoLmnii Habop NapaMeTpoB:

» Pr_state - conar aBTomMaT4ecKoro BbICTaBneHusi 3anpeTos; 0 - He BbICTaB/ATb 3anpeTsl, 1 - BbICTAB/ATb 3anpeThbl.

* Pr_type - Tun 3anpeTta; 0 - 3anpeT Ha OTKPbITME NO3NLMIA, 1 - 3anNpeT Ha BbICTAB/IEHWE 3asIBOK.

* Pr_coeff - nobiwatowmii KO3HULNEHT; NONOKUTENBHOE APO6GHOE YMCI0 C TOYHOCTLIO A0 ABYX 3HAKOB MOC/e 3ansiTou.

» Del_ord - dpnar aBTOMaTM4eCKOro CHATUSI aKTVMBHbIX 3a8BOK NpW ycTaHOBKe 3anpeTa; 0 - He CHMMaTh 3asBku, 1 - CHUMAaTb 3asiBKW.

MapameTpbl yCTaHaBNMBAKOTCS YH4aCTHUKOM KNMpKHra Ha yposHe B®. MpeaycMoTpeHo ABa Habopa napameTpoB: MPUMEHAEMbIX AN K-
eHToB B® 1 npvmeHsiembix 41 Beeli B B coBOKynHOCTW.

YcTaHOBKa NapamMeTpoB NPOM3BOAMTCS HA OCHOBaHWM MOPYYEHW yHacTHVKA KMPUHTA, NMOAAHHBIX B KMMPUHIOBYIO OpraHM3aLmio nocpes-
CTBOM COOTBETCTBYIOLLMX CUCTEM 3/IEKTPOHHOTO A0KyMEeHT0060poTa. MNpyMeHeHe napameTpoB NPOUCXOAUT B GAVXKANLLMIA KNUPUHT, Npu
YC/IOBUM YTO MOpyYeHue NofaHo He nosaHee 1 yaca 4o Havana KAMpuHra.

YcTaHoBKa 3anpeToB. MNoc/ie pasasukKM NAaHOK B KIMPUHIOBYHO CECCUI0 aBTOMATUYECK! BbICTAB/ISIETCS 3anpeT No CeMU3HAYHOMY K/TUEHT-
ckoMy pasaeny unv B®, ecnv ofHOBPEMEHHO BbIMOSHAOTCS YC0BUS:

Limits_set =1
Pr_state =1
FreeMoney < — Pr_coeff x max(Trade_limit, 0)
, Toe
* Limits_set — conar NpoBepKN K/IMEHTCKOTO NNMUTA;

» Trade_limit — TOprosbIii AMMUT, BKIKOYAIOLWMIA B c€BSA AEHBIM 1 3a/10TU € YYETOM KO3hdmLMeHTa TMKBUAHOCTY;
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» FreeMoney — cBO60Hble CpeAcTBa N0 KAMEHTCKOMY pasaeny nnv bo.

Tvn 3anpeTa onpegensieTcs napameTpom Pr_type. Ecnv napameTp Del_ord=1, To Npu BbICTaBNEHWM 3anpeTa aBTOMATUYECK CHUMAKOTCS
BCe aKTUBHbIE 3asBKU. [POBepKY Ha YpoBHe B® 1 KIMEHTA OCyLLEeCTBASAIOTCA HE3aBUCUMO.

CHsATVE 3anpeToB. YCTaHOB/EHHbIE 3anpeTbl He MOTYT 6bITb HAMPAMYIO CHATbI GPOKEPOM, OHV CHUMAKOTCS aBTOMAaTWYECKN NPy yCTPaHeHUN
NPUYMH K HUM NpuBeALUnX. Kaxaylo MUHYTY NPOM3BOAMTCS NPOBEpKa, Noc/ie KOTOPOI 3anpeTbl CHUMAOTCA, eCM COBMIOAEHO OfHO U3
YCNOBWIA:

FreeMoney >0
Pr_state =0
Limits_set = 0

Mpumep. Mpu 3anpeTe Ha OTKPbITUE NO3NLMIA KNMEHT MOXET Cam CHATb 3asBKU/3aKpbITb NO3MLIMIO, BbI3bIBAIOLLYIO YBEIMYEHHOe TpeboBaHne
K rapaHTUiiHOMY o6ecnedeHuno. MakcMmyM Yepes MUHYTY NOC/e 3Toro 3anpeT 6yAeT CHAT aBTOMaTUyYecku.
CHsITUe 3anpeToB He paboTaeT Bo BpeMsi HouHbIX onepauuii (00:00 - 09:00), aaxe ecnu B 310 Bpemsi TC focTynHa 4151 UBMEHEHUS IMMUTOB.

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

2.6.4. NMepeHoc no3uymii (06sa3aTenbLCTB)

B pamkax ofHoi PacuyeTHoi ®1pMbl BO3MOXEH NEPEHOC No3nLuii ¢ 0HO knneHTa Bpokepckoi ®rpMbl Ha Apyroro knveHTa Bpokepckoi
PUpMBI.

MepeHoc No3uuuii ¢ 0fHOTO Kofa pasfena yyeta no3uuuii Ha Apyroli ocyLLecTBAsSETCS NyTeM Nofayn YUYacTHUKOM KvpuHra B TOprosyto
CUCTEMY HOBOIA TpaH3aKLmK.

MpoBepk1 BO3MOXHOCTM MoJaun TpaH3akuuy Ha NepeBo No3numii — Takue xe, kak Npy nogaye 3asBkv. JONOMHATENLHO NpoBepsieTcs,
UTO B MOMEHT NOJAaYM TPaH3aKLMM 06bEM NEPEHOCUMON NO3WLMM He NPEBLILAET 06bEMA COOTBETCTBYHOLLEH NO3ULMN, YUUTLIBAEMOI Ha
pasfene-McToUHUKE; Takke Npu NepeBoje No3vLuii ¢ 0AHOO KIMEHTCKOTO pasaena perucTpa yyueTa noauuuii Ha apyroii VIHH/nacnopTHble
[laHHble, 3aKpensieHHbIe 3a TakKUMK pasaenamMu pervcTpa yueta no3uuuii, 4omkHbI coBnagaTb, B TOM Yuce no pazaenam OB®.

TexHU4eckn nepeBog, No3nLmMiA ohopMaseTCs Kak caenka no nokynke (MM Npogaxe) ¢ pasaena-ucToyHnKa v npogaxe (MOKyrke) no pas-
[eny-npuemMHuKY, 1 IopuanYecky caenkoi He siensetca (nogpobHee — cM. pasgen Tunbl caenok, hopMupyemMble Npu UCNIONHEHWUN U UCTe-
YeHuUn dobloYepcoB 1 ONuUMOHOB). MepeBo NO3MLUMI TpaHCMPYeTCS 1 B LWo3e, 1 B oTyeTax (f04/004).

2.6.5. NMpuocTtaHOBKa TOProB AJ11 paclUMPeHNA IMMUTA KoneGaHuii LieH caenok

MprocTaHOBKA TOProB A5 paclumMpeHus MMuTa kone6aHuil LeH cenok OCyLecTB/seTcs B COOTBETCTBUM C "TTOM0XEHMEM O nopsiake

YCTaHOB/IEHUSI Y U3MEHEHUS IMMUTOB KoMe6aHuii LieH CAenoK 1 0 npoueaype NPUHYAUTENLHOTO 3aKpbiTus Mo3uuwii” (MpunoxeHue ®5 k

MpaBunam oCyLLECTBEHUS KNMPUHIOBOW AeSATeNIbHOCTW Ha PbIHKE LieHHbIX Bymar, CDOYHOM pPbIHKE Y BaUTIOTHOM PbIHKE).
C TEXHMYECKOI TOUKM 3pEeHMst NpU NpMocTaHoBKe TOpros B cucteme SPECTRA npon3BogsaTcs criefyoluime aeiicTBus:

* [pu HacTynieHun ycnoBwii 471t NPUOCTAHOBKM TOProB MO KakoMy-/M60 6a30BOMY akTVBY, TOPr1 No aToMy 6a30BOMY akTUBY npuocTa-
HaB/MBatoTCS.

* AAMUHUCTpPATOPaMM TOProB PaCCUUTLIBAIOTCA HOBbIE PACLLUMPEHHbIE NMNMUTLI Kone6aHuii LeH.

* TNpousBoaMTCS nepecyeT o6ecneyeHns no BCeM NO3NLMSAM Mo 3TOMy 6a30BOMY akTVBY (MPU pacLUMPEHUU TMMUTOB oGecneyeHmne yBe-
nMymBaeTcs).

+ [ocne 3aBeplueHust pacyeTa obecredeHnst TOprv eLe HEKOTOPOe BPeMst He BO30GHOB/SIIOTCS, UTO6bI 4aTh BO3MOXHOCTb YHaCTHUKAM
YOannTh 3aBKN.

+ B0306HOB/MEHME TOProB B HOPMA/ILHOM pPexume.

[aHHble [OeiicTBMS COMPOBOXAAIOTCS PACCHUIKOW aAMUHUCTPATOPaMu TOPTrOB COOTBETCTBYHOLUMX YBEAOM/EHWI (CM. Ta6nuuy
sys_messages notoka FORTS_REFDATA_REPL):

MpeaynpexaeHue o TOM, 4TO EC/IM LieHbl HE U3MEHSITCS, TO Yepes3 onpese/ieHHoe BpeMsi NPoM30iiAeT NPUoCTaHOBKA TOPTroB N0 TaKOMY-TO
VHCTPYMEHTY.

* YBefOM/IEHNE O TOM, YTO NPUOCTAHOBKA TOProB peasibHO Npou3BeaeHa.

YBefomneHve o Tom, 4To obecneueHune nepecynTaHo, MOXHO yaanATb 3aABKU.

YBefomneHve o BO306HOBNEHWU TOpros.

2.6.6. UndhopMmupoBaHMe yHaCTHUKOB O NMPOrHO3NpPyeMbIX 3HaYEHUSIX PUCK-NapaMeTpoB

B cucTeMe peann3oBaH CepBUC MHDOPMUPOBAHUS YYACTHUKOB O MPOTHO3MPYeMbIX 3HAYEeHUsIX puUck-napameTpoB (cepsuc ForecastiM).
CepBuC C 3afjaHHoli NepUoAUUHOCTLI0 NPOM3BOAUT pacyeT 06ecneyeHunsl, KOTOpoe Mor/o Gbl GbITb B C/lyuae pPasaBUXKY IMMUTOB, N TPaHC-
NIMPYET 3TN AaHHble YYacTHUKaM. AITOPUTM paboThl cepBuUca:
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+ C NepuoanyHOCTLIO pa3 B MUHYTY aHa/IM3MPYeTCcsl COCTOSIHME PbIHKA N0 UHCTPYMEHTaM U WLLYTCS Te, MO KOTOPbIM Yepes HeKoTopoe
BPEMS BO3MOXHA Pa3fBvKKa JIMMUTOB (HaxoxaeHue Ha nnaHke 6onee X MUHYT).

* EC/n Takme MHCTPYMEHThI eCTh, MPOU3BOAUTCS NepepacyeT 06ecneyeHuns no KIMEHTCKUM NopThensiM. PUCK-NapaMeTpbl N0 UHCTPYMEH-
Tam Ha nniaHke yCTaHaB/MMBAlOTCS B COOTBETCTBUM C Npeznonaraemoli pasaBuxKoii.

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

» Ecnu cocTosiHMe pblHKa M3MEHWI0Ch, U MOTEHLMabHAasA yrpo3a pasaBukK/ ucuesna, uan pasfsukka CoCTosiIach, pacyeT 1 TpaHcas-
LSt NPOrHO3UPYEMbIX 3HAYEHWI PUCK-NapaMeTPOB NpeKpaLLalTcs, a npuc/aHHbIe paHee JaHHble CUMTAOTCS HEBa/TMAHbIMU (pacchiika
CLEARDELETED ¢ makcumasibHO BO3MOXHbIMW PEBMXEHaMM Mo Tabnuue ¢ NPOorHO3HbIMY 3HAUYEHUAMN).

Ecnu B TeUeHVEe 0HOro TOPTrOBOrO AHS MO MHCTPYMEHTY YXXe ABaX /bl NPOBOAWNACH pa3ABWKKa IMMWUTOB, TO B 3TOT TOProBbIli ileHb pacyeT
1 TPaHCNALMS NPOTrHO3HbIX 3HAYEHWI PUCK-NAPaMETPOB MO MHCTPYMEHTY 60rblUe He BbINOHAETCS.

2.6.7. BnokupoBKa GPOKepCKOIA HacTu KJIMEHTCKOro céopa

Cuctema SPECTRA npegocTaBnsieT BO3MOXHOCTb G/10KMPOBKM BPOKEPCKO KOMUCCHUM Ha CTOPOHE 6rpxun. 3abnoknpoBaHHas KOMUCCUS
YUMTbIBAETCA HA K/IMEHTCKOM pasgene, yMeHbluas cBoboAHble cpeacTBa knneHTa (money_free) Ha BeMUMHY 3a6/10KMPOBAHHON YacTu.
BrnokmpoBka ocyLLecTBNSETCA B TeUeHMe TOProBoro AHs, B KIMPMHIoByto ceccuio 6/10kMpoBKa copachiBaeTcs.

Bpokepckas KOMVCCHSi ONPeAEeNsieTcs CAeAYOLM 06pa3om:

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

, Tae

* N — KO/IMYECTBO KOHTPAKTOB B CAESIKE;

* lower_fee — MUHMMa/IbHO BO3MOXHAasi CyMMa GPOKEPCKOI KOMUCCUM 33 OfIMH KOHTPAKT;
* upper_fee — MakCUMasbHO BO3MOXHAsi CyMMa GpOKepCKoli KOMUCCUM 38 OAWH KOHTPaKT;
* multiplier — mynsTUNAXKATOP K CyMMe BMPXXEBOro 1 K/TMPUHTOBOTo cbopa;

» ex_fee — cbop 3a caenky (KMPUHIOBbIA + GUPXKEBOI);

* additive — nocTosiHHas fobaska 3a OAVH KOHTPaKT.

MapameTpbl lower_fee, upper_fee, multiplier n additive 3aaatotcsa 6pokepoM ¢ nomoLLblo KoMaHabl SetBrokerFeeParamNextSession. MNa-
pameTpbl MOryT yCTaHaBNMBaTb Kak NSl OTAENbHOIO KAWEHTa, Tak U A5 BCEX KMMEHTOB B® ogHOBpeMeHHO. MpuMeHeHne 3afaHHbIX
napameTpoB NPOWCXOAWUT B CeAyloLWwWii TOProBblil AeHb. 3afaHHble nosb3oBatenieM napameTpbl TPaHCAMPYHOTCA B LLUO3e B NOTOKe
FORTS_BROKER_FEE_PARAMS_REPL.

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

Bpokepckas komuccusi TpaHC/IMpyeTcs B LW/to3e B Tabnuue part notoka FORTS_PART_REPL (cymmapHO Mo KMEeHTY), a Takke B NOToKe
FORTS_BROKER_FEE_REPL (B pa3pese cenok).

2.6.8. Mopgpepxka orpuuarenbHbiX LeH B SPECTRA

B cucteme SPECTRA peanvsoBaHa NofAepxka oTpuLaTebHbIX LieH, o6ecneunBaolLas KOppeKTHOE NMOBEAEHNE CUCTEMbI B CyYae yxoaa
LieH (hbloYepcoB U CTPaiikoB OMLUMOHOB B OTPULIATE/bHYHO 30HY B XOA€ TOPTOB UKW B pe3ynsTaTe KAvpuHra. [1s Kaxaoro 6a3oBoro akTuea
BO3MOXEH OfMH U3 ABYX PEXVMOB MOALEPXKKM OTPULIATENBHBIX LiEH:

* Pexum, npy KOTOPOM LiEHbI Cbe-OLIepCOB n CTpaVIKVI OnunOHOB HE OrpaHu4YeHbl - B 3TOM pexnme B cucteme fonyCctumbl oTpuuaTesibHble
N Hyneeble LEHbI cbbroqepcos n CTpaVIKVI OornunoHos, a ans LI,eH006pa3OBaHVIFI OnunoHOB, pacyeTa BONaTU/1IbHOCTN U PUCKOB UCNOJIb3Y-
eTca mogens bawense, nn6o CKoppekTMpoBaHHasa moaesnb bnaka-Lloyn3a, yuntbiBaloLLlas TONbKO BHYTPEHHIOK CTOMMOCTbL OMLUMoHa B
oTpuuaTesibHoM Anana3oHe.

. PE)KI/IM, B KOTOPOM LieHbI quroqepcos n CTpaVIKOB OorpaHu4YeHbl NONI0XNUTEIbHbIMU 3HAYEHUAMN - B 3TOM pexnume oTpuuatesibHble LieHbl B
X04e 1 B pesynbrarte TOProB He MOryT o6pasoBaTtbcs, a A/1s LLeHoo6pa3oBaHus ONUMOHOB MCMob3yeTcs mogens bnaka-Loynsa (nm6o
Balwenbe B kKauecTse asibTepHaTyBbl). OfHaKo, B TAKOM peXxvMe BO3MOXHO PYYHOE yka3aHve OTpuLaTesibHOlM LeHbl NCNOMHEHNS n/nan
WHAVKATUBHON TeKyLLen PbIHOYHOW LieHbI (CM. HWXE), B C/lydae cooTBeTcTaytowero pewenns HKLL. Mpu aTom BCe paBHO coxpaHsieTcs
OrpaHuyeHne Ha NosoXnTeNbHbIE 3HAYEHNS TOProBbIX LeH (bl0YEpPCOB 1 CTParikoB OMLMOHOB.

Pexum pa6oTbl 1 MOAEe/b LIeHo06pa30BaHNs ONLMOHOB 3aal0TCs Ha ypoBHE BA (6a30BOro KOHTPAKTa) U AECTBYIOT HA BCE UHCTPYMEHTI
[aHHoro BA. Mepek/oueHne pexumMoB 1 MOAeNU LieHoo6pa3oBaHus OMNLMOHOB BO3MOXHO BO BpeMsi KNMpUHIoBoii ceccun. [ins 3aaaHnst
pexvmMa 1 puck-MoAenu NCNosb3yoTcs criefytolime napameTpbl 6a30BOr0 KOHTPaKTa:

* negative_prices - Npu3HaK orpaHnYeHUsl oTpuLIaTEeNbHbIX LeH: 1 — LieHbl (hbloYepcoB 1 CTPaiikm He orpaHuyeHbl; O - LeHbl (hblouepcoB
1 cTpaiiku orpaHu4eHbl NOMOXMTENBHBIMU 3HAYEHUSIMU.
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» option_model - Mmogenb LeHoobpa3oBaHus onumMoHoB: 1 — mogens bawenbe; 0 - Mogens bnaka-Lloynsa.
3HaueHuss NnapaMeTpoB TpaHC/IMpyHOTCA B LWto3e B notoke FORTS_REFDATA_REPL B Tabnuuax fut_vcb/opt_vch.

B pexume 3anpeta oTpuuarenbHbIi LeH (negative_prices=0), B c/lyuae cooTBeTcTBytoLero pewwennsa HKLL, gonyckaeTcsa yctaHaBnnsaTthb B
PYYHOM pexvMe VHAVKATVBHYH TEKYLLYH PbIHOYHYHO LieHy, TpaHcapyemyto B notoke FORTS_COMMON_REPL. OT 3Toi1 UeHbl 3aBUCHT
VMHAVKATMBHASA TekyLan BapuaunoHHaa Mmapxa, TpaHcimpyemas B notoke FORTS_VM_REPL, v TekyLwasa TeopetTmyeckas LeHa onuuoHa,
TpaHcnmpyemasn B notoke FORTS_VOLAT_REPL. [nsa vHAuMKaumm TOro, Y4TO TeKyLlas pblHOYHAA LieHa Ana dboyepca ycTaHoB/MEHA B

PY4YHOM pEXMME, UCTIONL3YETCS NapameTp:

« price_assigned_by_admin - npy3Hak yCTaHOBKM TeKYLLE PbIHOYHONM LieHbl AGMVHUCTPATOPOM TOPrOB.

Monsa Tabnuu, Toprosoro uHTepdelica, rae B pexvme oTpyuaTenbHbIX LeH (negative_prices=1) BO3MOXHO NOSIB/IEHUE OTpULLaTeNbHbIX 3HA-

YeHuit:

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 CcAenkn
FORTS_ORDLOG_REPL orders_log price LleHa B 3asBKe
FORTS_ORDLOG_REPL orders_log deal_price LleHa 3ak/1t04eHHO caenkn
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 LleHa nyyiien 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 Ha Hayano TOprosoro

[HsA
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 no3nuum
FORTS_POS_REPL position_sa waprice YuyeTHas LeHa nosuumm
FORTS_REFDATA_REPL fut_sess_contents limit_up BepxHuiA N(MUT LeHbl
FORTS_REFDATA_REPL fut_sess_contents limit_down HWKHWIA NIUMWT UEHBI

FORTS_REFDATA_REPL

fut_sess_contents

settlement_price_open

PacueTHas LieHa Ha Hayasio TOproBoro
[Hs

FORTS_REFDATA_REPL

fut_sess_contents

settlement_price

PacuyeTHaa ueHa nocne nocneaHero
KNUpuHra

FORTS_REFDATA_REPL

fut_instruments

settlement_price_open

PacueTHas LieHa Ha Hauasio TOProBoro
[HA

FORTS_REFDATA_REPL

fut_instruments

settlement_price

PacueTHasi UeHa nocnie nocnefHero
KNMpUHra

FORTS_REFDATA_REPL

opt_sess_contents

strike

LleHa ncnonHeHusa

FORTS_MM_REPL fut_MM_info price_edge_sell LleHa xyfLueii 3asBKv Ha Npogaxy, Bo-
LwefLien B cnpes
FORTS_MM_REPL fut_MM_info price_edge_buy LleHa xygluei 3asBkM Ha MOKYMKY, BO-

LweaLein B cnpes

FORTS_CLR_REPL

fut_sess_settl

settl_price

PacueTHas ueHa

FORTS_INFO_REPL

futures_params

risk_range_center

LieHTp pacueTa pucka

FORTS_INFO_REPL

futures_params

settlement_price

PacueTHasa ueHa nocnegHero KAVpUH-
ra

FORTS_INFO_REPL

options_params

strike

LieHa ncnonHeHua
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MoTtok Ta6nuuya Mone OnucaHve
FORTS_REJECTEDORDERS_REPL |rejected_orders price LleHa B 3asBKe

B pexume nonoxuTenbHbIX LeH (negative_prices=0), B ciyyae cooTBeTcTBytoLLero pewenns HKL,, BO3MOXHO:
* YCNoMb30BaHMe OTPULATENbHOM LieHbl MCMONMHEHUS thbloyepca,;

* TpaHCAALMA OTPULATENbHOTO 3HAYEHNS B KAYECTBE MHANKATVBHON TEKyLLe PbIHOYHOM LieHbI, yCTaHOBMIEHHON AAMWHNCTPaTOPOM TOProB
(price_assigned_by_admin = 1) B none market_price.

OTpuuaTenbHble 1 Hy/eBble 3HAYEHWSI B TOPTOBbIX KOAAX MHCTPYMEHTOB OTOGPAXAIOTCS C/IeAYHLLIMM 06pa3oM:
Mpumep KogoB co cTpaiikom "-10":

 Kopotkuii kog koHTpakTa (short_isin): "BR-10BFO0".

 TMonHbIli kof KoHTpakTa (isin): "BR-7.20M250620CA-10".

Mpumep KoAOB co cTpaiikom "0":

» KopoTkuii kog, koHTpakTa (short_isin): "BROBFO".

* MonHbIit Kog KoHTpakTa (isin): "BR-7.20M250620CA0".

2.6.9. CepBucbl Mb B pamkax YkasaHusi 6681-Y - perynmpoBaHue MapXXuHas/ibHOW TOProeBnn

OPOKEPCKUX KNIMEHTOB
B pamkax ykazaHus LIB 6681-Y Kk Bpokepam ycTaHaBnmsatoTCs AONOMHUTENbHbIE TpeboBaHUs No cobnogeHnto HopmaTtnesos HIMNPL (Hop-
MaTtuB MOKPbLITUA pUCKa NPU UCMOSTHEHUW NOPYYeHUs KnneHTa, >0) 1 HIMP2 (HopmaTus NOKpbITUS pucKa Npu U3MEHEHUN CTOUMOCTM MOpT-
hens knueHTa, >0). B pamkax YkaszaHus npefycmarprBaeTcsi BO3MOXHOCTb UCNO/Ib30BaHNA "pbIHOYHOIO MeToAa" AN YYacTHUKOB, Korga
npu pacyete HIMP-0B ncnonb3yetca niankatmeHas BM MB ans nepeovexkn noptdens, u FO Mb, pacyeT KOTOporo ocyLLecTBASETCA B CO-

OTBETCTBUU C NMpaBuniamMmun pacyeTa pasmepa nHanemayasibHoro KJinpuHroBoro obecneyeHus, Tpe6yeM0r0 ana obecrneyeHunst 06a3aTeNnbCTB,
NCNOJTHEHNE KOTOPbIX OCYLLECTB/IAETCA 3a CHET I'IOpTdJeI'IH KNneHTa.

2.6.9.1. 'O c yyeTOoM KaTeropmuv ypoBHSI pUCKa K/MeHTa
B TC SPECTRA Ha ypoBHe KNneHTCKOro pasgena (7kk) MOXHO 3a4aTh Npu3Hak - Kateropus ypoBHS pucka KiimeHTa:
* "0" - He ykasaHo (3HauyeHve no ymonyaHuio)
e "1" - KnueHT ¢ HavasnbHbIM YpoBHeM Pucka (KHYP)
e "2" - KnueHt co CtaHgapTHbIM YpoBHeM Pucka (KCYP)
o "3"- KnueHT c MoBbiweHHbIM YpoBHeM Pucka (KMYP)
e "4" - KnueHt ¢ OcobbiMm YpoBHeM Pucka (KOYP)
3a/iaHve ypoBHA puUcKa KNMeHTa Npon3BOAUTCSH CaMUMK yHacTHUKaMu Yyepes cuctemy EPK, yyacTHVUK MOXET He nepefasarb KaTteropuio
[O/15 CBOETO0 KNMEHTa 1 B 3TOM C/lydae UCNonb3yeTcs KaTeropus no ymonyaduio (3HaveHue "0"). CyluecTByeT BOSMOXHOCTb MEHATb KaTero-
pvito BHYTpY aHsA, npusHaku KCYP\KMYP\KHYP\KOYP npumenstotca B TC SPECTRA B KnupuHroByto ceccuto. MNpu oHnaliH-pernctpauum
Ha CpoyHOoM PbiHKe nepefaeTcs kaTteropumsi, KOTopyt Y4YacTHUK yka3an B OHnaliHe, npumeHeHne kateropun B TC SPECTRA Takke ocy-

LLIEeCTB/AETCS! OHNAMH.

Karteropvs ypoBHA pucka KaMeHTa TpaHcaupyeTtcs B wito3e B notokax FORTS_REFDATA_REPL n FORTS_INFO_REPL B Tabnuue
investor B none client_risk_level.

KnveHTckoe MO (Ha ypoBHe 7KK) CUMTAEeTCs C YYETOM KaTEropun ypoBHSI pUcka KiveHTa. pu pacyeTe yuuTbIBAKOTCS COOTBETCTBYHOLLME
KaTeropum puck-napaMeTpbl (kateropuiiHble CTaBkM PbIHOYHOTO pucka - MR-bl). ECiM ypoBeHb puUcka K/IMEHTA He 3adaH (3HaueHve "0"),
UCMONb3YHTCS 6a30Bble 3HAYEHNSI CTABOK pUCKa, ycTaHoBMeHHble HKL,.

2.6.9.2. Pacuet HINP-0B B pbIHOYHOM MeTOfe

PacueT HIMP-0B ocyLecTsnseTcA Ha CTOpoHe bpokepa ¢ NCnonb30BaHMEM BbIXOAHbIX AaHHbIX HOBOr0O RMT-cepsuca (regulation of margin
trading):

e IO 6/3 - TO Mb 6e3 3as1BOK. Cuntaercs:
o 6e3 yyeTa 3asBOK;
O C YYETOM KaTeropum ypoBHsi pycka K/IMEHTA;

O C YYETOM TeKyLLEero peasm3oBaHHOro pucka (C y4eToMm TekylLuel LeHbl);
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O NO puUck-napameTpam Ha Ha4dyas10 TOProBoro AHA ¢ y4eTomM nNpoBeaAeHHbIX pasaBukek.

* BM - ViHgukaTBHasA BapuaLMoHHas Mapxa C y4eTOM TeKyLLero MHANKaTMBHOIO Kypca BaslloT (PacCUMThIBAETCS aHa/IoTMyHO Tekyluel
WHAMKATMBHOM BM, yUMTbIBAET B T.4U. BAPUALMOHHYIO MapXy Mo 3aKpbITbIM MO3ULMSIM).

* NOV - Net Option Value. Tekywmin NOV no nopTchento 7KK C y4ETOM TEKYLLEro Kypca 1 TeKyLLMX LieH ONLVOHOB.
CepBuc Npon3BoAMT pacyeT pa3 B 3 MVH MO BCEM 7KK, C TpaHcnauve gaHHbix B notoke FORTS_RMT_REPL.
dopmyrnbl Ana pacyeta HIMP-0B:

HMP1 = HayanbHas cToumocTb noptdens + BM + NOV - IO 6/3

HMP2 = HayanbHas cTouMmocTb noptdens + BM + NOV - (F0 6/3)/2

Mpu ycnosuu, Koraa HavasbHbIA AMMKAT (Money_amount) <= Ha4asibHOI CTOMMOCTM NOPTdIesNsl, MOXHO rOBOPUTL O TOM, UTO GUPXEBOIA Npe-
Tpeiig (money_free>0) c yueTom kaTeropum o6ecneuvsaeT Henpobutne HMP1 (>0), NOCUMTAHHOIO N0 PLIHOYHOMY METOZAY, B NOAABNAOLLEM
GO/bLUNHCTBE CNyYaes.

2.6.9.3. TeKywyuii onepaTtuBHbIi PUCK NO NO3MLUN

TeKywmii onepaTMBHbI PUCK NO NO3ULMK - BENIMYMHA, paccuMTbiBaeMas No npasuiam pacyeta pasmMepa UHAVBUAYaIbHOTO KVPUHIO-
BOro obecneyeHus, n oTpaxaet pasmep MO "ec/im KAMPUHF NPOBECTM NPSMO ceiidac”. LononHUTebHasA MPOrHo3Hasi BeIMYMHA, KoTopas Mo-
XET ObITb MCMOMb30BaHA YUYaCTHUKOM 415 NPUHATUSA PELLEHN OTHOCMTENbHO NO3ULMIA KNneHTa. PaccunTbiBaeTcs Takke RMT-cepBmMcoMm:

¢ C YY4E€TOM TEeKYLLUMX PUCK-NapaMeTpOB N PbIHOYHbLIX AaHHbIX;
* 6e3 y4yeTa 3adBOK;
* C YYEeTOM KaTeropum ypoBHA pUCKa K/INeHTa.

CepBuc Npon3BoaMT pacyeT pa3 B 10 MUH N0 BCEM 7KK, C TpaHCAsALMel AaHHbIX B NoToke FORTS_RMT_REPL.

2.6.10. Mogenb yueta cpeAcTB YUAaCTHUMKOB NOC/1e nepexona Ha pacyeTHbIi yukn T+1

PacueTHbIli unkn T+1 npegnonaraeT Topru B AeHb T, a pacyeTbl Ha cneaywowmii aeHs T+1. Mo 3aBeplueHun Topros B AeHb T npoBoamMTCA
KnupuHrosas ceccusa (KC). B KnupuHrosyto ceccuio no caenkam aHa T onpegensetcs sapvauvoHHas mapxa, npemusi, npoussoamTcs
pacueT KOMUCCUIA, LUTPadhoB (N/1aHOBbIe HaYUCNEHNSA/yAepXaHWs). DT CYMMbl (HOPMUPYIOT PETNCTP NIAHOBbIX pacyeToB - MTM pernctpsl,
B KOTOPbIX XpaHWUTCA MHopMaums o Aate KIMPUHIOBOW ceccuu, faTe pacyeTa, Tune HaducneHus/ygepxanus, cymme pacyerta. OctaTok
CPeACTB y4YacTHVKa, onpeAeneHHblli no utory KnnpuHroBoii ceccum (aeHb T), He BK/OYAET faHHbIe N1aHOBble pacyeThl.

Mo pesynsraram KMprHrosoli CECCum, UCXOAA M3 CYMM OCTATKOB Ha cUeTax U MaHOBbIX HAUUCIEHWIA/yAepXaHuii, onpeaensaeTcs ToprosbIi
IUMUT Y4acTHUKa A5t 06ecnedeHns Topros. B criyyae HeAoCTaTouHOCTM CPeACTB Mo ob6ecnedeHne YuacTHUKA, Ha Cleayowmin AeHb
BbICTAB/IAETCA MapX1Ha/IbHOE TPe6oBaHUe, KOTOPOE A0/MKHO BbITh UCMOTHEHO B TEYEHWE YKA3aHHOrO AHS.

Ha cnepgytowmin geHs (T+1), B PacueTHyto ceccuio (PC) B 20:00, npon3BoguTca pakTMyeckoe UCNosIHEHNE 0683aTenibCTB N0 N1aHOBLIM
HauncneHnsam/ygepxaHvusam, ¢ 06HOBNEHNEM hakTUUECKNX OCTaTKOB 1 06HyneHnem MTM pernctpoB. OcTaTok CpeAcTB YUacTHMKa Ha MO-
MEHT npoBeaeHnst PacueTHoli ceccumn gHs T+1 onpefensietcs Kak OCTaToK Ha Havaslo AHS + CyMMa BBOZOB/BbIBOAOB 3a T+1 HA MOMEHT
nposefexns PC + cymma UCMosHEHHbIX 0653aTenscTB MTM perncTpos.

O6LIJ,aF| KOoHUEeNumaA no NSMeHeHU COCTOAHNA JIMMUTOB U OCTaTKOB NnpecTtaB/ieHa HUXe B Taﬁnmu,e.

NumnTel (part)

Ocrtatku (money_clearing)

My6nukayums

KnupuHrosas ceccus 23:50 |«
OeHb T

O6HOBNAOTCA TOProBble SIMMUTBI
part.money_amount Ha BenuyuHy
PnL (MTM peructp) no 7kp v b®d
(rpe part.is_auto_update_limit =1)

YctaHaBmBaroTcA NIMMUTBI
part.money_amount no B® (rge
dealer.limit_tied_money = 1), no
PK part_sa.money_amount: pas-
HbIM ocTaTkam + PnL

PnL=charges+vm+premium

Octatku no P®-bd-7kp un PK
Ha Benu4ynHy PnL He meHsoTCA,
PnL xpaHutca B MTM peructpe B
paspese no TpeboBaHusam/obsa3a-
TenbcTBam

OcTartku no PO-b®-7kp n PK me-
HAIOTCA Ha CyMMYy BBOZAOBI/BbI-
BOZOB B TeYeHWe TOProBol cec-
cMn, a Takke Ha CymMmy py-
6neBoli nepeoueHkn BantoTbl (PK
CP) n npodwmnein aktmeoB (PK
EM) - canbgo BBOAOB-BbIBOAOB
(in_out_netto)

PnL=charges+vm+premium

TpaHcnupyeTcs pacyet ocTar-
KOB B K/IMPVHIOBYIO PEnsInKy
N K/IMPUHIOBbIE OTYETHI (MoOonN,
moncb)

PacueTtHaa ceccua 20:00
AeHb T+1

He meHsatoTCA

O6HOBNAKTCS OocTaTKMm no Po-
BP-7kp

money_clearing.money_end Ha
Be/imunHy PnL 1 Ha canbao BBO-

TpaHcaupyeTcs pacyeT ocTar-
KOB B K/IMPWHIOBYIO pensun-
KY W KIMPUHIOBbIE OTYETHI
(monsettl)
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NumnTel (part) Ocrtatku (money_clearing) My6nukayuns
[oB-BbiBOAOB (in_out_netto) 3a
TeKyLWil feHb HA MOMEHT NpoBe-
fAeHus PacueTHoli ceccum

» O6HoBNsAOTCA ocTtatkm no PK
money_clearing_sa.money_end
Ha BenuuuHy PnL, 1 Ha canbgo
BBOAOB-BbIBOAOB (in_out_netto)
3a Tekywmii feHb

2.6.10.1. ToproBble NMMUTbI

Toprosble IMMUTBI, Kak CPeACTBA YUaCTHIKOB, YUUTLIBAIOTCA Ha pernctpax B agpe no pasgenam 7kp-b® n PK. TpaHcivpytotcs Bo BHeLIHNE
notokn (FORTS_PART_REPL) part.money_amount, no PK - part_sa.money_amount. TOProbIil IMMUT HE TOXAECTBEHEH OCTATKy Ha cyeTe
1 MOXET He OTpaKaTb peasibHyt0 BE/IMUMHY [IEHET Y YUACTHUKA W €r0 K/IMEHTOB.

Mo pesynbTatam KNnpMHroBoii ceccum, HadaibHoe 3HaueHne money_amount (O6Lee Konu4ecTBo py6/eit 1 AUCKOHTUPOBAaHHbIX B py6u
3a/10r0B), BK/OYAET M/1aHOBbIe AaHHble No MTM pernctpam (N1aHoBble CyMMbl Bap. Mapxu, NpeMun, KOMUCCHiA 1 LTpadgoB, KoTopble
6yayT paccunTaHbl B PC). B TeueHue TOProBoro AHs CyMmMa money_amount MEHSIETCS C y4eTOM BBOJOB/BbIBOAOB CPEACTB AAaHHOTO [HS.

B coctaBe money_amount oTgenbHO Bblgensietcsi 3HadeHue actual_amount_of _base_currency - chakTnueckoe KOAM4YecTBO pyo6rieil.
PaccunTbiBaetcs kak actual_amount_of _base_currency=money_amount-money_pledge_amount-cymma MTM pernctpoB (charges_mtm
+vm_mtm+premium_mtm). [laHHas cymma MOXeT MEeHATbCA B TEYEHWUU AHSA Ha pa3mep BBOAOB/BbIBOAOB 1 BO BpeMs PacueTHoli ceccum
Ha pasmep MTM peructpos. MapameTp akTyasieH gna PK n B®, gnsa knnenToB actual_amount_of base_currency=0.

2.6.10.2. OcTaTKu Ha cueTax

OcTaTkm Ha cuyeTax, Kak CpefAcTBa YUaCTHUKOB, Y4uTbIBAKOTCSA Ha pernctpax bak-odmca TC. TpaHCAUPYHOTCS BO BHELUHME MNOTOKU
(FORTS_CLR_REPL), no 7kk-b®-P® - Tabnmua money_clearing, no PK - Tabnuua money_clearing_sa, none amount_end (B pyo6nsx, ae-
Tanusauus no sastotam B pledge_details.xamount). OcTaTok Ha cyeTe BK/IKOHaeT hakTUYeCKMe 1 NNaHOBbIE PEFUCTPbI.

M3MeHeHve hakTUYeckmx 1 NIaHoBbIX OCTATKOB NMPOU3BOAUTCA ABAXAbI B AeHb, N0 pe3ynstatam PacueTHoii 1 KnupuHroBoii ceccun. iaH-
Hble B Tabnuuax money_clearing/money_clearing_sa Bk/touatoT pesynbTaT NpoBefeHns nocnegHein PacueTHoli nnv KnnpuHroBoii ceccum,
1 coepxar nnaHoBble (TpeboBaHus 1 06s3aTenbCTBA) U hakTUYeckue ocTaTki U 06si3aTenseTBa No pesynstataM PacyeTHol u KnupuH-
roBoOWi ceccuu.

ATpunbyTbI, OTpaxatoLive dpakTmyeckme gaHHble:

» date_money_clearing - [lata v Bpems npowegLueii PacyeTHoi nnn KnmpuHrosoli ceccuu.
» amount_beg - OcTaToKk Cpe/CTB Ha HA4as10 TEKYLLLEro TOProBoro AHs.

« amount_end - OcTaTok cpeAcTs Mo pesynbraram PacueTHol nnm KnmpuHrosol ceccum.

 in_out_netto - Canbao BBOAOB/BbIBOAOB. BK/ouaeT B ce6s1 CymMy C Hayana TeKyLlero TOproBoro AHS A0 BpeMeHU npoBegeHns Pac-
YyeTHoW nnun KnupuHrosolii ceccuu.

« charges - CogepxuT B cebe nHopmauuio 0 BCex (pakTUUeckn UCNIONHEHHbIX 06513aTeNbCTBAX Mo ynniare KOMKUCcCuid, 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 paccumTaHHasi cymMa GUPXEBOTO U KIIMPUHIOBOTO c60pa 3a aHOHUMHbIe
caenky no onuyoHam). CoxpaHeHb! /151 COBMECTUMOCTH, KaK OTAeNbHas AeTanv3almnsi MHhopMaLni.

* vm - CogepxuT B cebe nHgopmaLyio 06 UTOroBoli cymme hakTuyecku ynnadeHHo/yaepxxaHHON BapnaLyioHHOW Mapxe.

e premium - CogepxuT B cebe nHpopmaumio 06 NTOroBoi cymme hakTUHecky ynaadeHHon/yaepxaHHOW NpemMmm no onuyoHam.
ATpuGYTbI, OTPaXatoLLME NNAaHOBbIE JaHHbIE:

+ settl_datetime - [naHoBas gara pacyeToB no o6s3arenbLCTBaM.

« amount_end_mtm - [12aHOBbI OCTATOK CPEACTB C YYETOM MCMOSIHEHUS NAHOBbIX HauYMceHuii/cnucanuii (MTM perucTpos).

« MTM peructpbl - OTO6paxatoT niaHoBble HAYMCEHVs/yAepx)XaHus no pesynsTatam KnMpuHroBoii ceccum. BrioualoT B cebsi Tpy peru-
cTpa:

o charges_mtm - Peructp yyeta nnaHoBbIX yAepXaHWii Bcex KOMUCCHii (6pOKePCKOIA, KNMPUHIOBOWA, 3@ MCMONTHEHME U UHBIX), LUTPadhoB.
BkntoyaeT B ce6s cymmbl fee_fut_mtm (MnaHoBoe 06583aTe1bLCTBO N0 CyMMe GUPXEBOT0 U KNIMPUHIOBOrO C60pa 3a aHOHUMHbIE CAE/KM
no gbtovepcam) n fee_opt_mtm (MnaHoBoe 0653aTeNbLCTBO N0 CYMME GUPXEBOrO U KNIMPUHIOBOTO c60pa 3a aHOHWMHbIE CAENKN Mo
onuuoHam).

o vm_mtm - PericTp yyeta niaHoBbIX HaYMC/IeHWIA/cncaHuii BapuaLMoHHO MapXu.
o premium_mtm - PerncTp yyeTa niaHoBbIX HAYMUCAEHWUA/CnucaHnii npemun.

[lnHamuka n3meHeHns faHHbIX B Tabnmue money_clearing Ha MOMEHT NpoBeAeHVs KnMpuHroeoi n PacueTHol ceccui:
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AeHb | Mepuop, amount_beg amount_end in_out_netto MnaHoBble CyMMbI ®dakTuye-
CKMue ocTaTKu
Ocmamok cpedcms | Ocmamok cpedcms Cas1b0o BBO- charges_mtm
Ha Hayas1o nepuoda Ha KoHey nepuoda 0d08/8b180008 charges
vm_mtm
. vm
premium_mtm
premium
T KC He meHsaeTcsa amount_end= Cymma BBoAOB/ Bbl-| OnpegensioTcs Tpe- | He meHsoTCS
amount_beg + charges|BogoB 3a Becb AeHb|60BaHMA U 06s3a-
amount_beg= + vm + premium +|T TeNbCcTBa No pesynb-|B  MmoTtokax un  oT-
amount_end Ha KOHeL |in_out_netto (3a Bechb Taty KC, 3HauyeHus |H€Tax TpaHC/IMpPyoT-
npeabiayweii KC (T-1), | toprosbiii feHb) Pernctp "0GHyNSieT- | yyyThiBatoTCS B mtm |CS1 3HAYEHWs,  pac-
3TO OCTaTOK CPeACTB Ha cA' B KIMPWHI,  B|perucTpax CuMTaHHble Ha MO-
Hauano ToproBoro AgHa (Cymma  hakTM4eckux |noTokax W oTyeTax MEHT KNVpuHra
pPerucTpoB Ha MOMEHT | TpaHCIMpyeTCs 3Ha-
KC YyeHve, paccuuTaH-
HOe Ha MOMEHT Kn-
puHra
T+1 PC MeHseTcs amount_end= CyMMa,  Hakonsel- | "O6HynswTcsa" no pe- | O6HOBAAOTCA
amount_beg + charges|Has ¢ Havana T+1 go|3yneratam haktuue-
amount_beg= + vm + premium +|Havana PC CKMX pacyeToB 3HaueHuaAMM  mtm
amount_end Ha KOHEL |in out netto perncTpoB, KoTopble
npeablayweii KC (T),| — paccunTanm
3TO OCTaTOK CPeACTB Ha
Hayasio TOpProBoro AHs
T+1 KC He meHseTcs amount_end= Cymma BB0oAOB/ BbI- | Onpegensiotcs Tpe- | He meHstoTcs
amount_beg + charges|BogoB 3a Becb AeHb|60BaHMSA K 06s3a-
amount_beg= + vm + premium +|T+1 TenbCTBa Mo pesynb-|B NoTokKax u  ot-
amount_end Ha KOHell|in_out_netto (3a Becb Taty KC, 3HaueHue |4€TaX TPaHC/IMPYLOT-
npegbigyweii KC  (T), | toproBbiii feHb) Pernctp "06HyNsieT- | yyuThiBaeTcs B mtm|CSl 3HAYEHWs, pac-
3TO OCTaTOK CPeACTB Ha cA" B KIMPWHIL,  B|peructpax CuUMTaHHble Ha Mo-
Hauano ToproBoro AHa (Cymma  hakTM4eckux |noTokax U oTyeTax MEHT KNVpuHra
perucTpoB Ha MOMEHT [ TpaHCIMpyeTCs 3Ha-
KC yeHne, paccuuTaH-
HOe Ha MOMEHT Kn-
puHra
UTA.

2.6.10.3. BbiBOA, A€HEXHbIX cpeacTB (pyoneii)

Ao PacueTHol ceccum

Mocne KJ'IVIpVIHFOBOVI ceccun n oo nposeaeHnsA PacueTHol1 ceccun MakcumanbHas CymMMa B pyﬁnﬂx, AO0CTyNHaA Ans BbiBOAA, ONpeaeniaeTcA,
KaK MMHUMasbHOE 13 3HAYEHUIA: CBO60,D,HbIVI NIIMUT M MakCUMaslbHOe U3 3HAYEHWIA: 0CTaToK AEHEeXHbIX CpeacTs B Poccuiickux py6l'IFIX n

0CTaTOK AIEHEXHbIX CPEACTB B Poccuiicknx py6nisix Ha mtm pervcrpax.

MakcmmanbHas cymmbl 4ns Beisoga = MIN (money_free; MAX (ocTaTtok poccuiickmx py6neit; ocTaTtok poCCUnCKUX py6breii + mtm perncrpsbi))

"OCTaToK pOCCUICKMX py6iein” - 3To haKTUYECKMn OCTAaTOK B POCCUINCKMX py6/isix 6e3 yyeTa OLEeHKM 3a/10r0B 1 mtm permcTpos.

Mocne npoBegeHnsa PacueTHol ceccun

Mocne nposefeHns PacyeTHON ceccun hakTMUeckuii OCTaTok BasltoThbl "poccuiickne pybnn" cTaHOBMTCA paBHbIM: OCTATOK POCCUINCKUX
py6neit o PacyeTHoit ceccun + mtm perncrpel.

MakcumanbHas cymMmbl Ans BbiBoga = MIN (money_free; octatok poccuiickux pyonei).

2.6.10.4. Komuccun

C peanusaumeit ETC Ha Cpo4HOM pbliHKE BHOCATCS M3MEHEHWS MO eXeMecsYHbIM\eXeKBapTasibHbIM cnucaHusam. CnncaHue Komuccuin B
ETC npoussoguTca B ABa 3Tana:

+ CHauana exemecauyHas/exekapTasibHas KOMUCCUSI HAUMCNSETCA U BKIoYaeTcs B charges_mtm pernctp B KNMpUHroByto ceccuto AHs
pacueTa komuccum (nepsblit/nocnefHuii aeHbs MecsLa/ksapTtana).

 CnucaHue KOMUCCUW NPOUCXOANT Ha crefytolwmii AeHb B PacyeTHyo ceccuio.

2.7. KnueHtckne SMA-nornHbl (CNOHCUpyeMblii OCTYynN)

CnoHcupyeMblii goctyn (Sponsored Market Access - SMA) — 3T0 cnoco6 NpefocTaBNeHNUst KIMEHTAM YYaCTHUKOB TOPrOB TEXHUYECKOTO
[10CTyna K TOProBo-K/MPUHIoBOI CUCTEME CPOYHOTO PhIHKA, C MOMOLLBI0 KOTOPOTO KIMEHT MOXET NOAABaTh NOPYUEHsi y4acTHUKY TOProB
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("cnoHcupytoLei
yyacTHuka.

hMpMe) A1t UCIONHEHNsI Ha PbIHKE MyTeM NOCTAHOBKM 3asiBOK HanpsiMyto B TC Nog, KOHTPOIEM 1 OTBETCTBEHHOCTbIO

[octyn k TC KNNEHTY yyacTHUKA NpefoCcTaBnseTcs NyTem BbliAe/IeHNs eMy NepCoHasIbHOro naeHTudukaropa - SMA-n10ruHa, ¢ KOToporo
HanpsMyt MOXHO BbICTaB/ATL 3aABKWU. ocTyn Bo3MOXeH Yyepe3 PLAZA I, FIX n TWIME wnto3bl.

[lna koHTpons onepauwii, coBepluaeMbix co SMA-normHa, SMA-/10rVMH NpuBA3bIBAETCS K 10TVMHY yyacTHuka (MASTER-noruHy). MASTER-
NOTWH — UAEHTUMNKATOP y4YacTHMKA, C NMOMOLLBI KOTOPOro YYacTHWK nogcoeauHsetcs K TC, BbICTaBAseT 3asBKW, KOHTPOIMPYET UC-
NoSIHeHWE 3asBOK. YUYacTHVK BnpaBe MCMnosib30BaTb OAWH U TOT e MASTER-norvH ana 6onee yem ogHoro SMA-normHa. SMA-norvH
TaKkKe MOXET ObITb NpuBsA3aH K HeckosbkuM MASTER-normHam. CivcOK /IOTVHOB TPaHCAMPYyeTcs B LWI03e B Tabnvue user notoka
FORTS_REFDATA_REPL. B a1oii Tabnuue SMA-10rvH MOXHO OT/IMUNTL Mo 1 B TpeTbeM 6ute 6utosoli mackm sma_flags. Cnmcok cBA30k
"MASTER-noruH" - "SMA-noruH" TpaHcnvpyeTcs B Wwto3e B Tabnuue sma_master notoka FORTS_REFDATA_REPL.

[nsa nonyyeHns SMA-norvHa y4acTHUK TOProB NoAaeT B KNWEHTCKWIA LLeHTP Bupxmu 3asiBneHre, B KOTOPOM YKasblBAET SI0TVH, C MOMOLLbIO
KOTOPOro 6yAeT NPOU3BOANTLCS KOHTPO/Ib Onepauuii, coBepluaemMbix co SMA-nornHa (MASTER-n0ruH).

Mpy opraHu3aLyy NoAaumM 3asiBOK YYaCTHUKOM TOProB MO NOPYYEHUSM K/IMEHTOB, GUPXa NPefoCTaBNseT yyacTHUKaM COOTBETCTBYOLLME
CPeACTBa yNpas/ieHUsi PUCKOM, YTOGbI HE [ONYCTUTL NONaAaHNs OLIMGOYHbIX 3asIBOK B TOProByto CUCTEMY:

* Pre-Trade KOHTPO/Ib - AONO/THNTE/bHbIE HACTPOVKM NOMUMO CYLLECTBYIOLLEN CUCTEMbI MPOBEPOK NPV NOCTAHOBKE 3a51BOK.

» Cancel On Drop-Copy Disconnect - cepBuc, rapaHTUpYHOLLMiA, 4TO 3asaBk SMA-norMHa npucyTcTeyoT B TC TO/IbKO NPU NOAK/IHYEHHOM
(akTvBHOM) MASTER-n0rmHe. Bce BbicTaBneHHble SMA-/I0TMHOM 3asiBKM MMEKOT CCbISIKY Ha 3TOT CBsi3aHHbIli ¢ HUM MASTER-n10rvH
(none aspref Tabnuy, orders_log n multileg_orders_log).

 UserKillSwitch - npuryanTensHasa geaktusauymss SMA-n0rmHa yHacTHUKOM.

Pre-Trade KOHTpPONb NpeacTaBnseT coboi Habop AONOHUTE bHbLIX OrpaHNYeHNA/NPOBEPOK, HakNabiBaeMbIX/BbINOMHAEMbIX MPW NocTa-

HOBKe 3asBOK 0T SMA-nornHa. Nposepkn MOryT HasHavaTbCs B pa3pese SMA-/I0rMHOB, UHCTPYMEHTOB WY KOAO0B KNWMEHTOB. Nog NHCTpy-

MEHTOM 34€eCb MOHMMAETCS KOMOVHaLWS:

» <ba3oBblii akTMB>: <Tun gepusaTtnea>, rge <Tun gepusatnea> = {dblovepc, OnumoH, KanengapHblii Cnpesa} - VIHCTpyMeHT*

» <ba3oBbli akTUB>: <Tun gepusartnea>, rae <Tun gepusarnsa> = {dbovepc, ONuUMOH} - VIHCTpYMEHT**

MpefycMOTpeHbI CrieflytoLme NpoBepKu:

Homep npoBepku MpoBepka MpuBsaska EAvHuua nsmepeHnsa MpumeHsaloTca

1 OTK/IOHEHME UeHbI B 3asB- | SMA-norvH nnu SMA-no- | MNpoueHTb! Cpasy
Ke OT TeKyLLeW LeHbl TWH X VIHCTPYMEHT**

2 MakcumasbHblli  06beM | SMA-norvH unm SMA-no- | KonmuecTBo KOHTpakToB | Cpasy
3adBKN B KOHTpaKTax MH X IHCTpyMeHT*

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

4 MakcumanbHblli - 06beM | SMA-norvH unm SMA-no- | Py6 Cpasy
3a8BKu B pybnsix TWMH X IHCTpyMeHT*

5 MakcumasnbHas cymma 3a- | SMA-norui nn SMA-no- | Py6 Cpasy
AIBOK 3a TOPrOBbIA [AeHb |VH X VIHCTpyMeHT*
(6pyTTO)

6 MakcumansHasa no3numsa B | SMA-normH - X  VIHCTpy- | KonuyecTso KoOHTpakToB | Cpasy
KoHTpakTax (long) MeHT** X Kof KnneHTa

7 MakcumansHasa no3numsa 8| SMA-norrH - X VIHCTpY- | KonnyecTso KOHTpakTos | Cpasy
KOHTpakTax (short) MeHT** X Kof knneHTa

[ns HasHavyeHWA/0TMEHbI MPOBEPOK UCMOMNb3YHOTCA LLU030Bble KOMaHabl SetSmaPreTradeCheck n DelSmaPreTradeCheck cooTBeTcTBEH-
HO. MIHhopMauums 0 Ha3HaYeHHbIX NPOBepKax AOCTyMNHa B LWito3e B Tabnuue sma_pre_trade_check notoka FORTS_REFDATA_REPL.

Cancel On Drop-Copy Disconnect - cepBuc, rapaHTupytoLLmnid, 4To 3a8Bkn SMA-norvHa npucyTcTBytoT B TC TO/IbKO NPU NOAKIOYEHHOM
(akTiBHOM) MASTER-N0rnHe.

Mpun noctaHoBKe 3as1BKM cO SMA-N0rMHa, NPOM3BOAMTCS NPOBEPKA HaMUMS XOTA-6bl 0AHOTr0 akTBHOro MASTER-n0rmHa, K kKoTopoMy
npvBsidaH AaHHbIn SMA-N0ruH, ecnn Takmx MASTER-10rMHOB HET, TO 3asiBKa OTBEPraeTcs C Bblgayeil COOTBETCTBYHOLLEN OWMOKM. Ecnn
akTMBHbI MASTER-/10rvH eCTb, 3asiBKa 0bpabaTbiBaeTcs, a B none aspref 3anucbiBaercs cebinika (id-normHa) Ha 3tor MASTER-n10rvH.

CepBUC B peXnme peasibHoro BpeMeHu (Mo TEXHOI0rMK, aHasiornyHoli Cancel On Disconnect) oTcnexusaeT coctosiHne MASTER-n0rmHoB
Ha TpaH3aKUMOHHOM YPOBHE, W MPW OTCYTCTBUU TPAH3aKLMOHHOV akTUBHOCTM AeaKTUBMPYET SIOTMH. Ecnn B pe3ynstarte Takux AeiAcTBuiA y
SMA-norvHa He ocTaeTcsl HM 04HOro nogkntovyeHHoro MASTER-/10rMHa, To BCe ero akTUBHbIE 3asBKM aBTOMAaTUYECKU CHUMAlOTCS.

AKTUBHbIe 3asBKU SMA-I0rMHOB, Yy KOTOPbIX BK/tOYEeH pexum Cancel On Drop-Copy Disconnect, Takke aBToMaTnyeCckn CHUMATCS B KOHUE
TOProBOro fHA B TEXHO/IOTMYECKNIA NepepbIB.

82



13.03.2026 PLAZA Il wnto3 Bepcus 9.3

Cepsuc Cancel On Drop-Copy Disconnect aBnseTcs HacTpauBaemoii onuuein, ans ero NOAKNOYEHNS cnegyet 06patuTbest B KnmeHTckuii
LeHTp bupxu.

Komanga UserKillSwitch no3sonsiet yyacTHuky caMomy AeaKTMBMPOBaTb (akTMBMpoBaTb) SMA-N0MMH C ONUUOHasIbHOM BO3MOXHOCTBHO
aBTOMATUYECKOTO CHATUSI BCEX €r0 aKTVBHbIX 3asiBOK. [leakTBMPOBaHHbIN SMA-M0TVH HEe MOXET BbIMO/HATL TOProBble onepauun. Jeak-
TMBaums SMA-0rMHa CoXpaHsieTcsa [0 KOHLLA TOProBOroO AHS U BOCCTaHaB/IMBAaETCA Npu pectaptax TC B TEXHOMNOIMMYECKUi nepepbiB an
npv c60six.

2.8. PasgeneHue cTatycoB YY4aCTHUKOB TOPros U y4aCTHUKOB K/IUPUHTIa

B Bepcumn 6.2 peasin3oBaH NPOEKT MO Pa3feeHnI0 CTaTyCoB YUYacTHMKA TOProB M yYacTHMKA KIMPUHTa ¢ pasgeneHnemM dyHKUMi U NosHo-
MOYMIA pa3HbIX KaTEropuin y4acTHUKOB. Tenepb B TOprax MoryT NPYHUMATh y4acTue KAWEHTbI, He ABNSAKLMEecs yYacTHUKaMU KIIMPUHra, a
YYaCTHUK K/TMPUHTa 4715 UCMONIHEHNS1 06513aTe/IbCTB M0 CAe/IKaM, 3aK/THUEHHbIM Ha BUpXe, He 06513aH BbITb y4aCcTHMKOM TOProB. B Toprosoli
CUCTEME BbIAENAIOTCA CeAyoLmMe KaTeropum y4acTHUKOB:

* YyacTHuK knupuHra (YK). YUacTHUK KIMPUHTa MOXET 06CY)XMBaTb OJHOTO UM HECKO/IbKUX YYaCTHUKOB TOPrOB, SIB/ISISICb CTOPOHOI Mo
cAenKam, 3ak/oUYeHHbIMY TakMW YY4acTHUKaMU TOProB.

* YYyaCTHWK TOPros (YT). Y4yacTHMK TOProB MMEET Mpaso 3aknyaTb CAENKN Ha OpraHM3oBaHHbIX Toprax. MNpu aTom o6sA3aTenscTBa u Tpe-
6oBaHusA npu 3aknyeHnn caenkn BO3HUKaKT Yy yYaCTHUKaA K/TMPUHTa, OGC}'Iy)KMBaPOLLI'eFO 3TOro y4acCTHUKa TOpros.

* YYacCTHVK KNMPUHTA U y4yacTHWK TOProB B ogHOM numue (YK+YT - Tekywmii ctaTtyc BCeX y4acTHMKOB). YK+YT MoryT camu 3akiouarb
CAe/IKV Ha OpraHn30BaHHbIX TOprax, 1 OfHOBPEMEHHO ABMAIOTCA KOHTpareHTaMu HKLL no 3akntoueHHbIM caenkam. Mopafok okasaHus
K/IMPUHIOBbIX YC/YT 1 YC/Tyr NO OpraHn3aummn TOpPros AJ15 TakMX YH4aCTHUKOB HE U3MEHSAETCH.

2.8.1. CooTBeTCTBME CYLLLHOCTAM CUCTEMbI

B TepmuHax SPECTRA CyLIHOCTbIO, ONMCBIBAIOLLEN YUacTHUKA KIMpUHra, aBnsetcs PacyeTHas hupMa, npy aToM PO MoXeT npuHagne-
xartb 6o YK, nméo YK+YT.

Y4acTH/KY TOProB COOTBETCTBYIOT Bpokepckne hupMmbl, OTKPbITbIE B pamMKax PacueTHol (hrpMbl COOTBETCTBYIOLLENO YYaCTHUKA KTMPUHTA.
Mpn atom:

* OHOMY YYacCTHWKY TOProB MOTyT GbITb OTKPbITbI HECKONbKO Bpokepckux divpM B pamkax OAHOM PacyeTHo dhpMbl (OAHOTO yHacTHUKa
KNVpWHra);

* OAHOMY yYaCTHWUKY TOPrOB MOTYT 6bITb OTKPbITbl HECKO/IbKO Bpokepckux hypm B pamkax pasHbix PacyeTHbIX oMpM (pasHbiX yHacTHUKOB
KNUPUHra).

Y B® yyacTHMK TOProB MOXeT COBMagaTb B O4HOM /IMLE C yHaCTHUKOM KnvpuHra (YK=YT), nim6o He coBnagatb (YK!=YT).

Ecnun PO - YK, y Hee MoryT 6bITb 3aperncTpupoBaHbl Tosibko B®, y koTopbix YK He coBnagaet B ogHOM nuue ¢ YT. Ecnm PO - YK+YT, 1o
BO3MOXHbI KOMOUHaL M chopm B&.

YyacTHuK PO VK PO VK+YT
KNMpUWHra ( ) ( )

yuactHmk VKI=YT VKI=YT
TOpros
YKI=yT YKI=yT

Puc. 2. epapxus cywHocTel

2.8.2. PasgeneHue NOIHOMOUYMNA yHaCTHUKOB

PaspeneHve crtatycoB y4acTHUKOB TOProB ¥ YYaCTHWUKOB KMPUHra noApasyMeBaeT v pasfesnieHusi NoIHOMOUniA yHaCTHUKOB Ha TOProBble
1 KNIMPUHTOBbIE. Mog, NOSIHOMOUMSIMK 34eCh MOHUMAIOTCS NMPaBa Ha NPOCMOTP MHhopMaLMu B L3 1 NpaBa Ha BbINOIHEHVE OnepaLyii.

OCHOBHbIE MOTHOMOUMSI Y4aCTHMKA TOProOB, KOTOPbIE HE JOCTYMHbI YYACTHUKY K/IMPKHTA - 3TO Nofavya/CHATVE TOProBbIX 3asiBOK U 3ak/oue-
HU1e CLeNoK Ha OCHOBaHUV MOAAHHbIX 3asiBOK. MPW 3TOM YYaCTHUK K/IIMPUHTA MOXET COBEPLLATL HEKOTOPbIE AeiCTBYS € 3asiBKaMu, NoAasast
nopyueHusi B HKLL, a yxe HKLL MOXeT BbICTaB/IsATb 3asiBKy OT MMEHW YYaCTHVKA K/IMPUHTE, a Takke CHUMaTb Apyrve 3asiBku (nogpobHee
CM. pasgen 2.7.3. YperyimpoBaH/e HEeUCMOHEHHbIX 06513aTeNbCTB).

OCHOBHbIE MOTHOMOUMSI YYACTHUKA K/IMPUHTA, KOTOPbIE HEe AOCTYMHbI yYaCTHUKY TOPIOB - 3TO ynpasneHue obecneyeHmem (BbiBoA obecne-
ueHus, Nnepesos 06ecneyeHrst Mex/ay pacyeTHbIMU Kofamu), a Takke ynpaB/eHne PUCKOM B OTHOLLEHWUW YYaCTHUKA TOProB, BO3HMKAIOLLIMM
no cAe/kam, 3aK/toYeHHbIM YYaCTHUKOM TOProB. YNpaB/ieHe PUCKOM 3aK/louaeTcs Kak B ONpeAeneHun IMMUTOB A1 y4acTHIKA TOProB,
Tak 1 B BO3MOXHOCTY COKpaLLaTh (PMCKOBaHHYH) NO3WLMIO0 y4aCTHMKA TOProB.
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Pa3neneHue NosIHOMOYUIA NPOU3BOAMTCSA HA YPOBHE florvHa gocTyna Kk TC. Mcxoasa 13 aToro 10rvHbl MOTyT 06/1a4aTh CrefyowWmumMi nos-

HOMOUUAMMU:
* "JlorvH YK" - noruH, o6nagatoLuii NoSIHOMOYUSIMU YYaCTHUKA KIUPUHTA.

e "JlorvH YT" - norvH, o6nagatLLmii NOIHOMOYMSIMU YHaCTHMKA TOProB.

¢ "JlorH YK+YT" - norvH, obnagaroLuii NoTHOMOYUAMU U YHaCTHUKA K/TMPUHTA U y4acTHMKa TOpro.. [/ Takvx IOTMHOB NI0ruka pasgena
nosIHOMOuNiA ocTanach NpexHel (kak 4o pasgena cTaTycoB yHacTHUKOB TOPTOB U YHaCTHUKOB K/IMPUHTa).

Hwxe B Tabnuue npyBeAeH CN1cok NosHoMoumia “lorvH YK

Onepauus [ocTynHble WA030Bble KOMaHAb!
YctaHoBKa NMMMUTOB Mo B. ChangeBFMoney
YcTaHOBKa TOProBbIX IMMUTOB N0 Bd. ChangeBFLimit
lNepeBoa AeHeXHbIX CpeacTs Mexay Asyma B® ogHoro PK. ExchangeBFMoney

YcTtaHoBKa puck-napameTpos no 6@.

ChangeBFParametersNextSession

MepeHoc no3uuuii Mexay BP (Tonbko AN NOrvHOB YPOBHS P®).

TransferClientPosition

MNopgaya 3anpocos K HKLL Ha 3akntoveHne caenok ¢ YT. TeXHUYecku peasnso-
BaHa Kak nogava 3asBKu C 0CO6bIM NPU3HAKOM.

AddOrder

OtmeHa 3anpoca k HKL, Ha 3akntoueHne caenok ¢ YT. TeXHUYecku peannsosaHa
Kak yfaneHue 3asaBkn ¢ 0COObIM NMPU3HAKOM.

DelOrder

M3meHeHne 3anpoca k HKL, Ha 3akitoueHne cgenok ¢ YT. Texuuueckn peanu- | MoveOrder

30BaHa Kak U3MeHeHVe 3asBK/ C 0COObIM MPY3HAKOM.

Mopaya 3anpocos k HKLL Ha npoBepky focTtato4yHoCcTn obecneyeHns no bo. DelOrdersByBFLimit
MopavalynaneHme nopyyeHnii Ha JOCPOUHYO 3KCNUPALIMIO OMLYOHOB. OptChangeExpiration

MogavalypaneHue nopyyeHuii Ha UCMOTHEHWE OGHOAHEBHbIX (IbOYEPCOB C aB-
TOMPOIOHraLmeil.

FuturesExecutionRequest

YnpaenexHne SMA-normHamu. SetSmaPreTradeCheck; DelSmaPreTradeCheck;
UserKillSwitch
MepecueT LeHTpabHOro cTpaiika. OptRecalcCS

Hwxe B Tabnuue npmeeaeH CNMcoK NosHOMOouniA “flormH YT

Onepauus

JocCTynHble WA30Bble KOMaHAbl

[Nogaya TOproBbIX 3a5BOK.

AddOrder; IcebergAddOrder

YpaaneHne ToproBbIxX 3asBOK.

DelOrder; DelUserOrders; IcebergDelOrder

N3meHeHne TOProBbIX 3aABOK.

MoveOrder; IcebergMoveOrder

MofaualynaneHue NopyyeHuil Ha AOCPOUHYHO SKCMMPALMIO OMLMOHOB.

OptChangeExpiration

MopaualynaneHue nopyyeHuit Ha UCNOTHEHWE OAHOAHEBHbIX (ObOYEPCOB C aB-
TOMPOOHraLueii.

FuturesExecutionRequest

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

"MornH YK+YT" obnagaet coBokymHbIM Habopom nosiHoMouni “/lorvHa YK" n "MlormHa YT, 3a nckntovennem nogaym 3anpocos k HKLL,

KOTOpble MOXET nogasaTb TOMNbKO "JTornH YK".

YYacCTHVK KTMPUHTa MOXET MOJTYYUTb NIOTVHBI CNEeAYOLWNX YPOBHEN:
« PacyeTHoli houpmbl.

* Bpokepckoii mpmbl.

* KnueHra.

Y4acTHUK TOProB MOXET NOJYYUTb JIOTVHbI CNeAyoLWmnX YPOBHEN:

» Bpokepckoit hmpmbl.

* KnueHra.

B 3aBMCMMOCTM OT YPOBHSA, NOSIHOMOYNSA /IOTMHA MOTYT pPas3/iyaTbCsa:
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 [Mpu pa6orte c pasgenamu B®, y koTopoii YK coBnagaert ¢ YT, NorvHbl ypoBHS P® 1 ypoBHSA B® 061aaatoT nosiHoMoumsiMm “Jlorud YK+YT".

 [Mpu paboTe ¢ pasgenamu B®, y kotopoii YK He coBnagaeT ¢ YT, /IorMH ypoBHS PO o6nagaeT nonHomMoumsiMm “JloruH YK".

 lMpu pa6ote c pasgenamm B®, y koTopoii YK He coBnagaet ¢ YT, NO/IHOMOYMS JIOTMHA YPOBHS B® coBnajatoT co 3HaYeHNEeM npu3Haka

["NorvH YK" | "NoruH YT"].

» [ns no6oii BP NorvH ypoBHs KMeHTa 061a4aeT NosIHoMounsiMn “JlorvH YT,

B cuTyauuu, KOraa y4acTHUK KIMPUHTA U YYacTHVK TOProB pasHble NNLA, BaXHbLIM SIBASIETCS - KTO YNPaBseT KueHTaMu (KNMEeHTCKAMM
pasgenamu). Mog, ynpasneHnem KNMeHTamm 34ecb NOHUMAETCS BO3MOXHOCTb BUAETL UH(IOPMALIMIO MO HUM: CPEACTBa, IMMUTbI Y UHAUBU-
[lyasibHble PUCK-NapameTpsbl, a TakKe U COGCTBEHHO YCTaHABUBATbL IMMUTLI, 3aNpeTbl, NPaBW/IA IKCNMPALUUM U T.N. BO3MOXHbI 1BE CXEMbI

B3ammMogeiicTBus Mexay YK n YT ¢ TOuKv 3peHus ynpasneHus KneHTamu:

 KnueHTamu ynpaensiet YT. Y4acTHVK TOProB ynpasnseT KIMEHTCKMMU pa3feniaMmu, BXOASALMMUI B COCTaB CBOMX Bpokepckux dhupm (cxema
Mo YMO/YaHMIo). B AaHHOI Cxeme y4acTHUKY KIMpUHIa He JOCTYNHA MHOpMaLUs O KMEHTAX YYACTHUKOB TOProB: CPEACTBA, IMMUTLI U
VHAVBUAYA/IbHBIE PUCK-NAPAMETPbI MO KIMEHTCKMM pa3Aenam, a Takke He JOCTYMHbI onepaLum no ynpasneHuo KneHTaMuy.

 Knuentamm ynpasnsieT YK. YUacTHUK TOProB nNepesaeT KIMeHTCKMe pasaesbl, BXoAsLLMe B cOCTaB CBOMX Bpokepckux dompM, "nog ynpa-

B/IEHME" yYaCTHUKY KNnpuHra.

Cxema B3auMmMofeiicTBus 334aeTcs Ha ypoBHe B® nyTem BbICTAB/MEHWS y Hee CneuuasibHoro npusHaka: "KnueHtamu ynpasnsieT

YT"/"Knuentamu ynpasnsiet YK".

[na unnocTpauuy npreesemM napy npyumMepos:

1. He6osbLLOI pervoHanbHbIii 6pokep Ans [0CTyNa K TOpraM CBOMX K/IMEHTOB 3aK/HOUAET C YYACTHUKOM K/IMPUHTA JOTOBOP HA 06CYXU-

BaHWe Mo MOAEeNM KIMPUHIOBOTO 6poKepa. YUacTHUK KMPUHIA OTKPbIBAET AJ1s Takoro 6pokepa 6poKepckyto oMpmy, U perucTpupyet
6pokepa Kak y4acTHMKa TOProB Ha 6upxe. Mpu 3TOM ToproBaTth Ha 6UpXe GyAyT KIUEHTbI PETMOHA/ILHOMO 6poKepa, a He yYacTHUKa
K/IMPUHTA, M COOTBETCTBEHHO, YNPAB/NAThL K/IMEHTaMy XOUeT caMm GpoKep - B 3TOM C/lyyae NpuMeHuMa cxema "KnmeHtamu ynpaensier YT'.

2. KomnaHusa HepesunaeHT, 4Tobbl Noy4uThb AOCTYN K TOpram Ha MOCKOBCKOI Gupxe 15t CBOUX K/IMEHTOB, pernctpupyetcsa B HKL, B kaye-
CTBe yyacTHWKa kupuHra. [lanee HepesnaeHT 3ak/1iouaeT JOoroBop nopyyeHne ¢ Gpokepckoii orpmoii (poccumiickas AoUka HepesugeHTa
6o 6onbluoit YK+YT) Ha 06CnyxuBaHne CBOUX KIMEHTOB. Ho ToproBaTtb ByAyT KNMEHTbI HEpe3nAEeHTa 1 KOHTPOIMPOBATL UX OH XO4eT
caM - B 3TOM C/ly4ae Ucnosb3yerca cxema "KnneHtamu ynpasnset YK".

R
D)
MHBecTUumoHHas
KOMNaHWs YK+YT
PervoHanbHbin YKI=YT
Gpokep Knuenmamu ynpasnsem YT
(2)
AN
HepeaunaeHT YK
Bpokepckas VKI=YT
¢upma Knuexmamu ynpaensem YK

Puc. 3. Mpumepsbl

Hwxe B Tabnuue NpMBeAEeH CNMCOK NOSTHOMOUMIA, OTHOCSALLMIACA K NpaBy ynpaseHust KNMeHTCKUMK pasgenamu. O6nagats AaHHbIMUY Nos-
HOMOUMAMY BYAYT NIOTVHBI, Y KOTOPbIX Ha6op nonHomouunid (“/lormH YT" /"/lorvH YK") coBnagaeT co cxemold, 3aaaHHon y bo ("KnneHtamm

ynpaenseT YT'/"KnueHntamn ynpasnset YK").

Onepauus

[ocTynHble Wo30Bble KO-
MaHfAbl, MOTOKW, TaGnuLbl

YcTaHoBKa JIMMUTOB NO K/IMEHTCKAM pasgenam.

ChangeClientMoney

YcTaHoBKa pUCK-napameTpoB No KMEHTCKUM pasgenam.

ChangeClientParameters;
ChangeClientParametersNextSession;
ChangeBFClientDefaultParametersNextSession

YcTaHOBKa 3anpeToB Ha onepauuy Ha ypoBHE KIMEHTCKUX pasfenos.

FutChangeClientProhibit; OptChangeClientProhibit

YcTaHOBKa puck-napameTpamm OrLMOoHOB.

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.

87



13.03.2026 PLAZA Il wnto3 Bepcus 9.3

* 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 kKomuccun

3a caenku yperynuposaHus ¢ Hego6pocoBECTHbIX YHaCTHUKOB KNVPKWHIa BMECTO KOMUCCUM B3uMaeTcs Wwrpad. Cymma wrpadha 3a 3ak/o-
yeHue 3akpbiBaoLmx CpoUHbIX KOHTPAKTOB paBHa cymMMe 5 6upxeBbix c60poB, ycTaHOB/EHHbIX MAO MockoBckast bupxa, n 5 komuceun-
OHHbIX BO3HArPaXKAEeHWIA 3a KNMPUHT OT CyMMbI 3aKkpbiBatoLLmx CpoyHbIX KOHTPakToB. LUTpad paccumTbiBaeTCA NO KaXAoN caenke ypery-
JIMPOBaHVA U YYUTLIBAETCS MO 7-3HAYHOMY pasfeny yyacTHUKa KNMPUHIa, KOTOPbIA YKa3aH B CAeKe YperynimpoBaHus.

MHdhopmaums o wrpadax TpaHCMpyeTcs B W03 B None penalty B Tabnuvue part notoka FORTS_PART_REPL (cymmapHo no 7-3Ha4HoMy
pasgeny), a Takxe B Tabnumue penalty notoka FORTS_FEE_REPL (B pa3pese caenok).

LTpadobl 1 KOMMCCUI 3a 3aK/THOUEHNE CAEMOK YPEryIMpoBaHMs OT MMeHN [Lo6pOCOBECTHOMO yYacTHUKA KMpuHra (6anaHcupytoiime Cpou-
Hble KOHTPaKTbI, 3aK/IHUEHHbIE C [Ll06POCOBECTHLIM YYACTHUKOM KMpWHTa 6e3 nogaun 3asiBok) ¢ AYK He B3umMatoTcs.

LTpadhbl 3a 3ak/toYeHre 3aKpbiBaLLyX CPOUHbIX KOHTPakToB ¢ HYK He B3umatoTcs:
 ECn B OTHOLLIEHMM YYaCTHMKA KMPUHTa NpoBoAMTCS NpoLeaypa JIMKBUAALMOHHOTO HETTUHIA.

 ECM yyaCTHUK KNIMPUHFA HaXoauTest B cTatyce "MprocTaHoBKa KIMPUHIOBOTO 06CMY)XMBAHWS YYACTHIUKA K/IMPUHTA MO NPUYUHE aHHY -
POBaHWSA NNLEH3MM HA OCYLLeCTB/IeHUEe NPOGECCUOHA/LHON AEATENBHOCTY Ha PbIHKE LieHHbIX BymMar".

WHhopmaums no gaHHbIM 6/10KMpOBKaM TpaHC/IMpyeTCs B LWo3e B Tabnuue clearing_members notoka FORTS_REFDATA_REPL.

Cpaenkv yperynmpoBaHus, no KoTopbiM LWITPadbl He B3MMa/IMCh NO MPUYMHE aHHYIMPOBaHWA IMLEH3NW Ha OCyLLecTBNeHe npodeccro-
HasIbHO AeATeNbHOCTY Ha PbIHKE LieHHbIX Bymar, momMeyatoTcs B Tabnmuax caenok B nonsx xstatus_sell n xstatus_buy cneupanbHbim npu-
3HaKOM:

» DontFineRF (0x80000000000000) - MNpr3Hak HeB3NMaHus LWTpada 3a caenkn yperyimpoBaHus.

MHhopmMaLms o cymMe LUTpada BKIoYaeTcs B BUAE HOBOTO TUMA NaTexa B OTUEThI pay B AaTy cnucaHus. LUTpadbl yunTbiBatotes 8 MTM
perucTpe, B cocTaBe 3HauyeHusi charges. OTUeTbI:

 -chargesXXYY.csv - 3a TEKYLLMIA TOProBbIli AeHb;
* -chargescIXXYY.csv - 3a TekyLuii TOProBblii AeHb;
» payXXYY.csv - 3a criefytoLmii TOProebIil feHb;

» paycIXXYY.csv - 3a cneayoLLmnii TOProBbIli AeHb.

2.11. ONUMOHbI HA CNOT-aKTUBbI

Oc06eHHOCTb OMLMOHOB Ha CNOT-aKTWBbI 3aK/1H04aETCA B TOM, YTO 6a30BbIM akTUBOM /151 HUX SIB/IIETCA aKTUBbI (DOHA0BOIO U Ba/IlOTHO-
0 PbIHKOB (@KLWW, MHAEKCHI, BaultoTa 1 T.N.), @ He hbloyepc Ha HuX. To ecTb SI0TMYEeCcKn NPUCYTCTBYET NpsiMas CBSA3Ka OMUVOHHOW cepun
(OC) HenocpepacTBeHHO ¢ BA, MuHys chbrouepc. OgHako chmandeckn OC ansi TakMx OMNLMOHOB 3aBOASTCS HA CNeLuasibHbIi dblovepc (Kon-
natepasn). daHHbll HCTPYMeHT nmeetcs B TC SPECTRA v ucnonb3yeTca 4715 nepegayn npodhuieil akTuBoB Ha Cy6-cyeTa pacyeTHbIX
Kogos EfvHoro nyna. Takum 06pasom, nepapxumyeckas CTPYKTypa MHCTPYMEHTOB /11 OMNLMOHOB Ha CNOT-akTVBbl MOMIHOCTLIO UAEHTUYHA
onuuoHam Ha hbloyepcsbl.

OnUWOH Ha CNOT-aKTVUB ONPeAENseTcsa No CNeLyLLMM NPU3HaKam:

» OnuMOHHas cepusi ONUMOHA Ha CNOT-akTVB NpMBsi3aHa K kofnarepasibHOMy hblOHEPCHOMY MHCTPYMEHTY: B nosie underlying_id cooTeeT-
cTBytoulelt 3anucu us Tabnmusl FORTS _REFDATA_REPL:sess_option_series cogepxutcst naeHTudmkatop dbrovepca, KoTopbld MOX-
HO HaliTn B Tabnnue FORTS_REFDATA_REPL:fut_sess_contents no nonto isin_id; B mony4yeHHO 3anucu B Nose signs Jo/MKEH ObiTb
B3BeAEH 6uT 0x40000 (Mpu3HaK KonaTepasibHOr0 MHCTPYMEHTAY);

* Bas3oBbIM aKTMBOM /15 KO/INarepasibHoro (*)b}OLIepCHOFO MHCTPYMEHTa ABNAETCA CNOoT-akTuB (Hanpmmep, aKLI,VIFI).

2.11.1. PacuyeTt cBOGOAHbIX CPeACTB NOA ONUUOHbI Ha CNOT-aKTUBbI

MpeMuasibHble OMNUMOHLI UMEIOT CTOMMOCTb U (M0 Npocb6amM y4acTHUKOB) MOTYT MCMO/b30BATLCA B KA4YeCTBe 06ecrneyeHnst No nopTdento,
a TaKke BUATb Ha 06beM CBO6oAHbIX cpeacTB (FreeMoney). BennunHa koppekTupoBku FreeMoney GyeT A0CTynHa B BUAE HOBOTO napa-
meTpa NetOptionValue (NOV), KoTopblii GyAeT paccumTbiBaTbCs B 6rivkaiillyo KNvprHroByto Ceccuio Kak CymMmma Npov3BeAeHUA YHETHbIX
CTOMMOCTE 1 06bEMOB COOTBETCTBYIOLLMX OMNLIMOHHBIX NO3ULMI B NopTdene ¢ y4eTOM 3Haka:

MinStepPrice,

NetOptionValue=vol;* RC; W,rue

* volj — 06bem No3nuuK B i-M OMUMOHHOM KOHTpaKTe Mo UToram Tekyluein KnupuHrosoii ceccuu;
* RC;— pacueTHas LieHa i-ro onuyMoHHOro KOHTpakTa no uToram Tekyleit KnnpuHroBoii ceccum.

BenununHa NetOptionValue (none net_option_value Tabnuy, part n part_sa notoka FORTS_PART_REPL) onpegensiercs no kaxaomMy ypoB-
HI0 yyeTa no3uuuii (knveHT, B®, PK). 4ns dhblovepcoB 1 MapXmnpyeMblx ONUMOHOB Ha dhblovepchl 3HadeHne NOV Bcerga paBHO HyJko.
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2.11.2. BenuumMHa npemMun nognexaiyeii K ynnare/nonyyeHuto B 6nmxaiilyto KnupuHrosyto
ceccuio

[MockosbKy No NpeMuasnbHbIM OMNUMOHaM Ha CroT-aKT1Bbl BapuaLuMoHHasA Mapxa oTCyTCTBYeT, 3HadyeHun VM, Bbligasaemble TC SPECTRA
Bcerga OyayT Hy/neBbIMY N0 TakMM MHCTPYMeHTaM. B cBA3W ¢ aTum fobaeneH nHAMKaT1B no npemuam (none premium B Tabnuue opt_vm
notoka FORTS_VM_REPL). Bbluicnsiemoe 3HayeHve He BK/IOYaeT B cebs oMHAHCOBLIN pe3ynbTaT UCNOMHEHWS OMNLMOHHON No3uumn B
[AeHb 3KCnMpauymn OnuMoHOB Ha CMoT-akTuBbl. [JaHHas BENMYMHA PaCcCUNTBLIBAETCA HANKATUBHO, NCKTIOUUTENBHO A8 MHGOPMUPOBaHNSA
YYacTHVKOB KIMPUHra. A NOCKO/bKY pacyeTbl MOTYT MPOU3BOAUTLCS HE TOMBKO B Py6AsiX, TO TPAHCAALMA MPemMUn B BaUTHOTe pacyeTos byaeTt
OCYLLECTB/IATLCA B OTAENBHOM Mosie premium_in_settl_currency Tabnuubl opt_vm notoka FORTS_VM_REPL.

Mpy HAYUCNIEHWN UM CIIUCAHUM BAUIIOTHOM NpemMumn 6yAeT MeHTLCS TOPTOBbIA MMUT Ha KMeHTe 1 Ha B® (c onuueit cBo6oaHOro ynpa-
B/IEHVS| IIMUTOM). BEMUMHA U3MEHEHWSI IMUTA paBHA 06bEMY NPeMUK B BaslloTe, NepecunTaHHoMy B py6/n No Kypcy BaslioThbl, 3adouk-
CYPOBAHHOMY Ha MOMEHT KnupuHra.

2.11.3. icnonHeHne OoNnUUOHOB Ha CNOT-aKTUBbI

[MOCKO/bKY ONUMOHBLI Ha CMOT-aKTUBbI ABNAOTCA eBpOI'IeVICKVIMVI N pacyeTHbIMU, NCNOJTHATLCA 6y,u,yT TOJIbKO OMUWOHbI, HaxogdAlmecs "B
AeHbrax", B aBTOMaTu4eckoMm pexmmMe 1 3asaBku Ha UCMO/STHEHNE/OTKAa3 OT NCNOTHEHWS N0 Takum onunoHamMm NpUHNMaTbCA He 6y,u,yT.

[ns onpefeneHns LeHbl UCNO/THEHUSA ONUMOHA B ieHb 3KCnMpaLumm ncnosnb3yetcs ueHa bA, nonydeHHas us nonss LCLOSEPRICE Tta6nuupl
SECURITIES Toprosoro wnto3a ®oHL0BOr0 pbiHKa. JaHHas ueHa MKCUpyeTcs B pasMepHOCTU KoniaTepasibHOro UHCTpyMeHTa B nosne
underlying_price Tabnuupl option_series_settl notoka FORTS_CLR_REPL. B ocTasibHble iHX B 3TOM M0/ NepejaeTcs LeHa Konnarepana,
onpegeneHHas Ha MOMEHT NPOBEAEHUSA K/TMPUHTA COMMTACHO METOAMKE PacHETHbIX LiEH.

Mpemuns NO OMNLMOHHBLIM KOHTPakTaM C pacyetamu B py6nsix, nonyyeHHas/cnmcaHHas B KAVPUHIOBYIO CECCUI0, TpaHCAMpyeTcs B MONSX
premium Ta6nuL, opt_pos 1 opt_pos_sa notoka FORTS_CLR_REPL. TpaHcnvpyeMoe 3HauyeHve BK/OUYaeT B cebsi (DHAHCOBLIN pesysib-
TaT NCNOJSIHEHUS ONLMOHHON NO3ULUN B fieHb IKCNMPALIMK OMLMOHOB Ha akLyu. MpemMms No onuyMoHHbLIM KOHTPaKTam ¢ pacyeTamu B BasoTe,
nosyyeHHas/cnucaHHas B KNMprUHroByto ceccuto, TpaHCAMpyeTes B NoAsX premium_in_settl_currency Tabnu, opt_pos 1 opt_pos_sa noto-
Kka FORTS_CLR_REPL. lMNMpwu ocyluecTBNeHUN pacyeToB B pyOnsx 3TU Nons 3anofHATCA HyneM. AHaIorMyHo, Npy pacyeTax B BatoTe
pybnesas npemus (Noas premium) pasHa Hyso.

2.11.4. Map>xupoBaHue onuyuOHOB Ha CNOT-aKTUBbI

Tak Kak 6a30BbIM aKTUBOM ONuUMOHOB Ha CNOT-aKTUBbI ABNAETCA KO]'II'IaTepaJ'IbeIVI (bbroqepc (ﬂO (*)VI3I/IL|ECKOVI CyTn — CﬂOT-aKTVIB), 3Ha4YeHuA
€ro puck-napameTpos, B OT/INHME OT peaslibHbIX TOProBbIX (pb}OHEpCOB, He cogepxart B cebe Huyero, KpOMe pbIHOYHOTO pucka. lNoaTomy Bce
HeOﬁXO,D,VIMbIe BE/INYNHbI (ypOBeHb 6e3pI/ICKOBOVI I'IpOU,eHTHOVI CTaBKW, CTaBKM paccorsiacoBaHuA NpPoOUEeHTHOro pnucka n pucka n3mMeHeHus
NPOrHO3HbIX ,EI,VIBI/I,CI,EH,D,OB) YUUTBLIBAKOTCA Y)XX€ HENOCPEACTBEHHO NPY MapX1UPOoBaHNN caMuX OMUMOHOB. 19 npemMuanbHbIX eBpOI'IeI?ICKVIX
OnuMOHOB Ha CNOT-aKTBbl He BbIYNC/IAKOTCA PUCKM IKCNpaunn, Tak Kak MIHCTPYMEHT ABIAETCA paCYeTHbIM, a He NOCTaBOYHbIM.

B vepapxuy MapXupoBaHns CUCTEMbI pacyeTa rapaHTUitHOro o6ecneyeHunst NOsIBNSIETCA HOBbIM YpoBeHb B3sATUs O - onuvoHHas cepus.
PaHee MUHUMa/IbHBIM YPOBHEM SIBMISI/ICS (ObOYEpC 1 €10 PUCKU HETTUPOBAIUCH C PUCKAMK NO BCEM MPUHALMNEXALLMM €My OMNLMOHHBLIM
cepusim.

MosBAAOTCS AONOMHUTENBHBIE NONSA ANs onncaHust BA n OC, 3HaUYeHKst U3 KOTOPbIX ByAyT MCMO/b30BaThCS B QOPMYy/iax LeHoo6pasoBa-
HUSI OMUMOHOB. [/15 pacyeTa TEOPETUYECKMX LIEH ONLMOHOB MPUMEHSIOTCS ABE MOAENM LieHoo6pas3oBaHus: Bnaka-lloynsa v bawernbe.
B wTaTHOM pexvme paboTbl Mofenb ballenbe He NPUMEHSIETCS 415 NMPEMUA/IbHBIX OMUMOHOB HA akuuu, T.K. OTpuLaTesbHble LeHbl No
Takum BA He npegnonaraioTcs. 18 pacueTta TeOPETUUECKUX LiEH MO OMLMOHaM Ha akuuu 6yAeT UCMoNb3oBaTheA Mogenb Bnaka-Loynsa ¢
[VCKPETHOI BbIN/aToli AMBMAEHAOB. B CBA3U C pasfeneHnem AMBUAEHA0B HA NPOTHO3HbIE U 06bSBIEHHbIE, AEHEXHbI NOTOK COAEPXUT B
cebGe VHGopMauuto AByX TUMOB. MNepBbIii TUM BKOYAET B CEGA BENTMYMHY OXKUAAEMbIX AUCKOHTUPOBAHHbLIX AVBUAEHAOB, & BTOPOi - 06b-
ABMEHHbIX.

2.11.5. 3anpeTbl MO ONUUOHAM Ha CNOT-aKTUBbI

B cBA3M C Tem, 4TO BCE aKLMOHHbIE OMUMOHHbIE cepun (BHYTpY ogHoro BA) 6yayT 3aBOANTBLCS He Ha pasHble obloyepcbl, @ Ha eaviH-
CTBEHHbIV KonnatepasibHbllii, HEBO3MOXHO 3anpeLyars Toprosto rpynnamv OC, Tak Kak B HbiHELIHel peasmsauum BO3MOXHO ycTaHa-
BNMBaTb ONpeAeNéHHble OrpaHNYeHns TONbKO Cpasy Ha BCe OMLMOHbI BHYTPW 04HOMO dhblodepca. MoaToMy No OnuyoHaM Ha akuumn BO3-
MOXHO yCTaHaBNMBaTb 3anpeTbl Cpa3dy Ha BCe OMUMOHbI B paMkax ogHOro BA - 3anpeT Ha OnuMoHbI C isin KonnaTepasibHoro dblovepca
(opt_sess_contents.fut_isin_id). /In60 nonHbIi 3anpeT onuynoHoB - group_mask = 0x80000000 (onuuMoHbI).

2.12. Topru B BbiXoAHble AHU

B TC SPECTRA peanu3oBaHa nogaepxka topros Ha Cpo4HOM pbIHKE B BbIXOAHbIE AHW. [TpoBefeHne opraHn30BaHHbIX TOPros Ha CpoYHOM
PbIHKE B BbIXOJHbIE [iHW OCYLLECTB/ISETCA B paMKax TOProBoro AHsA NoHeAe bHVKa nyTem Ao6aBneHns AoN0MHUTE bHbIX CECCUii BbIXOAHOTO
oHa (ACBL). Ana Kaxaoro BbIXOAHOrO AHA otaenbHasd ACB/A. Mocne okoHvanusa ACBL KnupuHrosas ceccusi He NpoBOAUTCS, CAENKUN 3a
BbIXOAHbIE NonaAaloT B KNMPUHIoByto ceccuio noHeaeslbHuKa.

O6LLas KOHLeNLWs TOProB B BbIXOAHbIE:

 Topru B BbIXOAHbIE AHU - NOC/Ief0BaTEe/IbHOCTL AOMOMHUTE/NbHBIX CECCUii BbIXOAHOMO AHS, MPOBOANMbIX B pamMkax TOProBoro AHst 6/-
Xaiiwero crneayoulero paéouero gHsl.

* Pacuetbl 1 KNMpuHroBble CECCYN B XOAE TOProB B BbIXOAHbIE HU HE NPOM3BOASATCS. Bee pacueTsl NPoBoAATCA B 6nxailunii cnegyoLmii
pabounii feHb.
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* PexuMbl TOPros, AOCTYMNHbIE B BbIXOAHbIE AHW: Pexum 6e3aipecHbix cAeNoK (ABOHON HenpepbIBHbIA ayKLUMoH), Pexum AfpecHbIx cae-
nok (PIC), Bkntoyas Pexxvm agpecHbIX CAeN0K C MaTYMHIOM MO YHUKaibHOMY Kogy, Pexxum RFS (Request for Stream).

* B BbIXOAHblE AHW AOCTYMHbI BCE TUMbI 3asiBOK, KOTOpblEe AOCTYMNHbI B ByAHVWE AHW. 3asBKuW, BbiCTaBssieMble nocne BK naTHuubl unm c
ykasaHueMm kaneHgapHoii aatel (GTD), u nonagaroliye B CYXXEHHbIW LLeHOBOW kopuaop, nepexogat B ACB/A. GTD 3asBku, C AaTtoli He
no3xe [AHSA TOProB, CHUMAKTCS N0 OKOHYaHUW KasleHAAPHOTo AHSA (aHa/TOTMYHO BYAHUM OHAM).

» K Topram gonyLueHbl BCE UHCTPYMEHTbI, TOPryeMble Ha CPOYHOM PbIHKE, 38 MCK/THOYEHNEM BaUTHOTHBIX KOHTPAKTOB. CNnCOK MpeMuasibHbIX
OMUMOHOB Ha aKkuuu, JOMYLUEHHbIX K TOpram B BbIXOAHblE AHW, OyAEeT CUHXPOHU3MPOBATBLCSA CO CMMCKOM Gymar, AOMYLLEHHbIX K Topram
B BbIXOAHblEe Ha DP.

+ OnepauynoHHble 0COBEHHOCTN:

] 3KCI'IVIpaLI,VIﬂ/,D,0Cp0LIHaFI 3KcnMpauus B BbIXOAHbIE AHW He npoBoauTcA. Nogava 3a8BMeHUli Ha A0CPOYHYH0 3KCnupaumo OnunoHa/Bbl-
X0, U3 Be4HOro cpbloqepca B BbIXOAHbIE OHU pa3peLleHa.

o [pw 3akIoveHnmn cgenok B gHn ACBJ, 0653aTenbcTBa N0 KOMUCCUMOHHOMY BO3HArpaKAEHUIO yUMTbIBAOTCSA B CBOOOAHOM IMMUTE CTaH-
AapTHbIM 06pa30M C MOMEHTa 3aK/IIO4EHNS CAEMKN.

o CnucaHue KOMUCCUIA/LUTpadhoB NPOU3BOAUTCS BO BPEMSI KNMPWHIOBOM ceccum B 6mkaiiumnii cneayowmii paéoumii aeHs.

o MapxuHasbHble TpeboBaHus 3a AHK LCBJ, He BbicTaBNsOTCA. MapXnHasibHble TpeboBaHWs BbICTAB/ISTCS U UCNONHAOTCA B 6/1-
Xanwuin cnefyowmnii pabounii AeHb.

o daHaMHT AN BeyHbIX (hbtouepcoB B JCBJ, He paccuntbiBaeTcs u 6yget paseH 0.

0 B BbIXOZHbIE AHU HE MEHSIOTCS NapameTpbl MHCTPYMEHTOB (PUCK-NapamMeTpsl, LWar UeHbl, /10T, U T.4.). 3anyck HOBbIX MHCTPYMEHTOB
B BbIXOZHbIE HE NPOBOAUTCS.

o Hert gonycka HOBbIX Y4aCTHUKOB, eCTb OHNaiH perncTpaunn KOHeYHbIX KNIMEHTOB.

2.12.1. Mopgenb ceccuii. ToproBble nepuopabl

B cBA3M C NPUHATLIM PELLEHMEM O NPOBEAEHUM TOPTOB B BbIXOAHbIE AHW, BBOAWUTCA AOMNO/HUTE/IbHASA TOProBasi CECCUSt C BO3MOXHOCTbIO
npoBegexus AO, KoTopasi CTapTyeT B BbIXOAHbLIE AHU U OTHOCUTCS K TOProBOMY AHI0, GvkaiiluemMy crieaytoLemMy 3a AaHHbIMU TOProBbIMU
BbIXOAHbIMU. [IN151 K&XX40ro BbIXOAHOIO AHS OTAeNbHAA A0NOMHUTENbHAA ToproBasi ceccusi. MOXeT 6bITh 60/1ee ABYX ceccuii nogpag, ecnv
BbIXOZHble BK/IOYAIT Npas3fgHuK1. MOXeT 6bITb 0fiHa ceccusi, ecnim cy660Ta pabounii AeHb UK UCNONb3YeTCst NOoA PeriaMeHTHble paboTbl.
MoXeT 6bITb HECKOJIbKO Ceccuii Co CMELLEHNEM, ecnn, HanpuMep, cy660Ta 06bIYHbIN pabounii AeHb, BOCKPECEHbE W MOHEAeIbHUK TOpPro-
BbliA BbIXOAHOW, BTOPHUK 06bIYHbIA pabounii AeHb.

BpemeHHo nHTepBan fONOMHUTESIbHOW TOProBO ceccum BbIxogHOro AHs: 10:00 - 19:00. AyKUMOH oTKpbITUs (AO) nnaHmpyeTcs NpoBOANTb
nepeg, kaxaon fonoHNTENbHON TOProBOiA ceccreil BeIXOAHOTO AHA. Bpems nposeaeHus aykumoHa: 9:50 - 10:00.

[N xpaHeHWst pacnucaHnsi HOBbIX AOMOHATESbHLIX TOPrOBbIX CECCUIA BLIXOAHOTO [AHA B AOMNOJHEHVE K Tabnvue session fob6aBneHa HoBas
Tabnuua trade_periods - napameTpbl TOProBbIX NEPUOAOB, KOTOpas TpaHcupyeTcs B Wiito3e B notoke FORTS_REFDATA_REPL.

Ta6n. 2. trade_periods

Mone Tun OnucaHune

repllD i8 CnyxebHoe nosne nogcucTeMbl penmkalmm
replRev i8 CnyxebHoe nose nogcucTeMbl penmkawmm
replAct i8 Cnyxe6bHoe none nogcucTembl penkaumm
trade_period_id i8 M aeHTudmkaTop ToproBoro nepuoga
sess_id i4 M aeHTndmkaTop TOProBoro AHs
trade_period_type i8 Twn ToproBoro nepuoga:

e 1 - ocHOBHas Toproeas ceccus
e 2 - BeYepHsas OONOMHUTEe/IbHaA TOproBasi ceccus
e 4 - [ONOMHNUTENbHAsA 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 OKOHYaHWsA TOProBoro nepuoga
trade_period_name c255 HasBaHvie ToproBoro nepuoga

trade_period_flags i8 dnary fonoNHMUTENIbHbLIX CBONCTB TOPrOBOro nepunoaa:

 0x01 - nepeq, TOProBbIM NEPUOLOM NPOM3BeEHA NCEBAOPA3ABIKKA

MpurMep 3anonHeHUsi pacnucaHusi TOProBbIX AHel
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O6bl4Hble BbIxoaHble 22.03.25 cyb660Ta, 23.03.25 BockpeceHbe

Ta6n. 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 [21.03.2025 19:05 |21.03.2025 23:50 |{21.03.2025 9:00 {21.03.2025 10:00
101 24.03.2025 10:00 |24.03.2025 18:50 |{24.03.2025 19:05 |24.03.2025 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 8 21.03.2025 9:00 21.03.2025 10:00 YTPEHHAA ceccus
2 100 1 21.03.2025 10:00 21.03.2025 18:50 OCHOBHas ceccust
3 100 2 21.03.2025 19:05 21.03.2025 23:50 BeYepHAA ceccus
4 101 4 22.03.2025 10:00 22.03.2025 19:00 ceccus BbIX. AHA
5 101 4 23.03.2025 10:00 23.03.2025 19:00 ceccus BbIX. [HA
6 101 8 24.03.2025 9:00 24.03.2025 10:00 YTPEHHAA ceccusa
7 101 1 24.03.2025 10:00 24.03.2025 18:50 OCHOBHas ceccus
8 101 2 24.03.2025 19:05 24.03.2025 23:50 BeYepHss ceccus

2.12.2. lonyck B® YyacTHUKOB K Topram B ICB/}

Mo ymonyaHuio Bce y4acTHUKM AoNYyLLUeHbl K Topram B pamkax ACB/. Y4acTHUKY, He xenatoLme y4acTBoBaTb B TOprax B fOMNO/THUTESbHYIO
CECCUI0 BbIXOAHOTO [HSA, NOAAIOT NOCTOAHHOE 3asB/IEHME Ha OrpaHnyYeHne BpeMeHn Havasia 3aKk/1ioueHns CAeNoK ¢ KNIMPUHIoBbIM LIEHTPOM
B ACB/ no kaxpgon Bd. MiameHeHne cTaTyca nocse nogayv 3assreHus npovcxoaut B BK. Ctatyc gonycka\Hegonycka coxpaHsieTcs Ao
BHECEHWA n3MeHeHus. Nog 4oMyCKOM NOHNMAETCS BO3MOXHOCTb BbICTABAATb UM U3MEHATb 3asBku (BKouvas "nopyyenus K HKLL") B xoge
ACB/[ no gaHHo Bpokepckoit copme. Onepaunm CHATUS 3asBOK (M "nopyyennii kK HKLL™), BkIoyas maccoBble, paspelueHbl. Takke HeT
OrpaHuyeHunii Ha BbINOMIHEHNE HETOProBbIX OnepavLuii.

AKTMBHbIE 3a5BKM YYaCTHUKOB TOProB, NoAasLUnX 3a8B/IeHNe Ha 0TKa3 OT y4acTusa B TOprax Ha BbIXOAHbIX N0 B®, aBToMaTnyeckn cHUma-
HOTCA Nocne 3aBepLleHna Toproeoro nepunoaa, npealiecrsosasLLero ACBA.

Mpu3Hak gonycka b® YuacTHuka K Topram B JiICB/], TpaHcnvpyetca B wto3e B none order_allowed_in_weekend_session Tabnuupsl dealer
notokoB FORTS_REFDATA_REPL n FORTS_INFO_REPL.

2.12.3. lonyCcK NHCTPYMeHTOB K Topram B 1CB/]

Jlonyck HOBbIX MHCTPYMEHTOB, U3MEHEHUe NapameTpoB MHCTPYMEHTOB (Luaru, 10Tbl, U T.4.) B AOMNOSIHATE/IbHYH CECCUIO BbIXOAHOIO [HS
He ocyLlecTBnsieTcs. [Jonyck TeKYLLMX UHCTPYMEHTOB NPOW3BOAMTCS MYTEM Ha3HAYeHUs! UX B TOPr1 B TOProBbIid Nnepuog, "LononHutensHas
CECCUS BbIXOAHOTO AHS". MpU3HAK TOProB/Iv B AONOTHUTESIbHYIO CECCUIO BbIXOLHOTO AHS A/151 UHCTPYMEHTA TPAHC/IMPYETCS B LU/03e 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 TOproBbixX nepuoaos
,ﬂ,OﬁaBﬂﬂeTCﬂ BO3MOXHOCTb Ha3Ha4yaTb HeCKonibko AO BHYTPW OAHOIo TOProBoro AgHA, npu aTom:

* MOXeT npoBoguTbes AO 6e3 nepeceveHns ¢ TeKyLLMM TOproBbiM neprogoM: AO 415 yTpeHHel ceccumn, AO anst AONOSTHUTENbHON ceccum
BbIXOAHOTO [HS;

* MOXEeT NpoBOAUNTbLCA AOc nepecevyeHnem C TeKyLnmM ToOproebiM nepmnogom: AO ons OCHOBHOIi ceccumn 6y,u,eT HaknaablBatbCA Ha nepunon
nposegeHna yTpeHHeVI p,OrIO}'IHVITel'IbHOVI ceccun.

Mpumep pacnucanua AO

O6bI4HbIe BbIXoAHble 22.03.25 Cy660Ta, 23.03.25 BockpeceHbe. byaet dhaktnyeckun 4 AO B A/IMHHbIV TOProBbI AeHb Cy660TbI-NoHeAe b
HVKa, OT/INYaIOLLMXCS NOBEAEHNEM Y BPEMEHHbIMW Neproamu:

* 2 AO ACB[ , ctaptyeT B 09:50 (Cy660Ta, BockpeceHbe) — He nepecekaeTcsi C Topramu.
* AO yTpeHHeli gononHUTEsIbHOW ceccumn noHeaenbHUKa, ctaptyet B 08:50 — He NepecekaeTcsi C OCTa/lbHbIMY TOpramu.

« AO OCHOBHOI# ceccun noHefienbHUKa, cTapTyeT B 09:50 — nepecekaeTcs ¢ Topramyt yTpeHHell [OMOMHUTENBHON Ceccun. YuacTBytoT
VHCTPYMEHTbI, He [JOMYLIEHHbIE K TOPTOB/IE B YTPEHHIOW AOMOSTHUTESBHYIO CECCUIO.

lMepeceyeHune BbIAENEHO 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 |21.03.2025 19:05 |21.03.2025 23:50 |21.03.2025 9:00 |21.03.2025 10:00
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sess_id begin end eve_begin eve_end mon_begin mon_end
101 24.03.2025 10:00 |24.03.2025 18:50 |24.03.2025 19:05 |24.03.2025 23:50 |24.03.2025 9:00 |24.03.2025 10:00

Tabn. 6. trade_periods

trade_period_id sess_id trade_period_type | trade_period_begin | trade_period_end | trade_period_name
1 100 8 21.03.2025 9:00 21.03.2025 10:00 YTPEHHAA ceccua
2 100 1 21.03.2025 10:00 21.03.2025 18:50 OCHOBHas ceccust
3 100 2 21.03.2025 19:05 21.03.2025 23:50 BEYEpHssA ceccusi
4 101 4 22.03.2025 10:00 22.03.2025 19:00 ceccus BbiX. AHA
5 101 4 23.03.2025 10:00 23.03.2025 19:00 ceccus BbIX. AHA
6 101 8 24.03.2025 9:00 24.03.2025 10:00 YTPeHHsA ceccus
7 101 1 24.03.2025 10:00 24.03.2025 18:50 OCHOBHas ceccus
8 101 2 24.03.2025 19:05 24.03.2025 23:50 BeYepHAA ceccus
Tabn. 7. discrete_auction
discrete_auction_id| sess_id add_order_start add_order_finish_from | add_order_finish_till | trade_period_type
yTpeHHuii AO nsiTHU- | 100 21.03.2025 08:50 21.03.2025 08:55 21.03.2025 08:58 8
Lbl
BbixogHo# AO cy6-|101 22.03.2025 09:50 22.03.2025 09:55 22.03.2025 09:58 4
60ThbI
BbIxogHo/i AO Boc-|101 23.03.2025 09:50 23.03.2025 09:55 23.03.2025 09:58 4
KpeceHbst
yTpeHHWn AO noHe-| 101 24.03.2025 08:50 24.03.2025 08:55 24.03.2025 08:58 8
[enbHrKa
ocHoBHoOW AO no-|101 24.03.2025 09:50 24.03.2025 09:55 24.03.2025 09:58 1
HegenbHUKa

WHcTpymeHTbl ByayT yyacTBoBaTthk BO Bcex AO nepeg Nnepuofom ceccuu, B KOTOPOM paspelleHa Toprosis ®BK aTux MHCTpyMeHTOoB, npu
yC/oBMK, 4TO nepuog cbopa 3asBok aToro AO He nepecekaeTcs C nNpeAblAyLLIMM TOProBbIM NMEPUOAOM, B KOTOPOM paspeLLeHa TOpPros/s
®BK 3TUX UHCTPYMEHTOB.

2.12.5. LileHoBble rpaHuLbl U cTaBKU pucka B CB/,

B Toprax Ha BbIXOAHbIX MPON3BOANTCA CUMMETPUYHOE CY)XXEHUE LEHOBbIX rpaHunL, OTHOCUTE/LHO rpaHnL, paccuymuTaHHbIX B xode KnnpuH-
roBoii ceccum NATHULbI. Cy)KeHme 6y,qu PacnpoCTpaHATLCA TO/ILKO Ha Nepuno BbIXO4HbIX ,EI,HeVI N He 3aTparmBaeT ONUMOHHbIE KOHTPAaKTbI.
OTmeHa CYyXeHuA LUeHOBbIX rpaHnL, NponcxoanT 3a HECKOJIbKO YacoB [0 Hadanna yTpeHHeI7I ceccun noHeaeNbHUKa.

Mpy CyXXeHUM rpaHuL, N3 TOProBOii CUCTEMbI YAAISIOTCS BCE aKTUBHbIE 3asBKM Ha MOKYMKY (ObIOUepCHOT0 KOHTpakTa/kaseHaapHoro cnpesa
BbllLIE BEpPXHeli rpaHuLibl LLeHOBOTO KOpUAopa/BeUUUHbLI CNPeAA, U BCe aKTUBHbIE 3as1BKM Ha NPoAaXy (hblo4epcHOro KoHTpakTa/kaneHaap-
HOTO CNpeAa HUXe HIDKHel rpaHuLbl LLEHOBOTO KOpUaopa/BeNnumnHbI cnpeaa.

PasaBMKKM LLEHOBbIX FPaHuUL, B XOZe TOProB B BbIXOAHbIE AHW HE NPeLyCMOTPEHbI.
M3MeHeHVs CTaBOK pycka A1 BbIXOAHbIX AHel He nnaHupyeTcs. B CB/, Mcnonb3yloTcs CTaBk1, PackpbiTble A5 NOHee bHMKA.

KpvBble BONATUILHOCTU B BbIXOAHbIE AHW 3adivKcnpoBaHbl OCTaHOBKa nepecyeta KpuBbIX MPOUCXOANUT HA MOMEHT OKOHYaHWsA TOPros B
naTHuyy 23 50.

2.12.6. flaHHble OQHOrO KaNleHAAPHOro AHA B Ny6ndHbIX uHTepcgeiicax SPECTRA

B Bepcun 8.3 B8 TC SPECTRA peanm3zoBaHa BO3MOXHOCTb pacyeTa 1 ny6nvkaLmm B LJIH03e CPe30B NO3ULMIA 1 3a51BOK HA Ha4as10 TEKYLLEro
OHS. Takum 06pas3om, KNMEHTCKOE NPUIOKEHNE CMOXET 3arpy3uTb rOTOBbLIA Cpe3 No3uLMil 1 aKTUBHbIX 3asiBOK HA Ha4Yaso KaneHaapHoro
[OHSA, nocne Yyero nosilyyarb NOTOK 3asiBOK W CAEMOK, MOAAHHbIX U 3aK/OYEHHbIX B TEHEHWE TEKYLLIEro KasleHAapHOro AHS.

B cucteme gob6asneH HOBbI TUN CMHXPOCOOBITUSA start_of _calendar_date - Hauano kanieHgapHOro AHs, KOTOPOE eXefHEBHO reHepupyeTcs
1 Ny6/vKyeTcs BO BCEX NOTOKaxX Nocfie 3aBepLueHus ToproB (nocne cHatua GTD 3aaBok). Mo aTomy cobbiTuio cepBucbl PosBuilder u
OrderBook ny6nukytoT cpesbl MO3MLMIA U 3asBOK HA MOMEHT cpabarbiBaHWs CUHXPOCO6bLITUA. Takke NybukyeTcs meTa-mHdopmaums o
peBmxeHe exec_log, Ha KOTOpbIi creHepeH cpe3. KNneHTbl MOryT MCNonb30BaTb CPe3bl Y CTapTOBbI PEBWXEH A1 OTKPbITUS NMOTOKOB,
nNpou3BOAHbIX OT exec_log, A5 NOYyYeHNs AaHHbIX TOMbKO 3a TEKYLLMIA AeHb.

2.12.6.1. Cpesbl no3uuuii

B notok FORTS_POS_REPL B Tabnuubl position u position_sa pob6asneHsl nons xday_open_qty, xday open_buys_qty,
xday_open_sells_qgty. B atux nonsix no npuxogy cobbiTus start_of calendar_date ny6niukyeTcsi cpe3 no3uumii Ha HaYas1o KaneHJapHoro
OHs. B noTok Takke gobaeneHa cnyxebHas Tabnuua info, B Heli COAepXUTCA 0AHa 3anuchb C NOASMU:
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 trades_rev — peBMXeH CUHXPOCO6LITUSA start_of calendar_date;
* trades_lifenum — HOMep XM3HM NOTOK, COOTBETCTBYHOLLMI CUHXPOCOOLITUIO Start_of calendar_date;
 server_time — gata-BpemMs hOpM1POBaHNsA cpesa No3unuuii (419 KOHTPOns).

2.12.6.2. Cpe3bl 3a9BOK

[na nyénvkauum cpes3os akTUBHbIX 3asBOK Ha Havasno fHs B notokn FORTS_ORDBOOK_REPL n FORTS_USERORDERBOOK_REPL fo-
6aBneHbl ABe Tabnuubl orders_currentday v info_currentday. B Tabnuuax orders_currentday no npuxogy cobbitus start_of calendar_date
ny6nKyeTCa cpe3 akTUBHbIX 3asiBOK Ha Ha4yaslo kKaneHgapHoro AHs. Tabnvua orders_currentday sBnsietcst konuei Tabnuubl orders ¢ He-
KOTOpbIMY MOAMhUKaLMaMK AN NpuBeaeHUs nHhopMauum 06 akTUBHOM 3asBke k hopmarty “kak 6yATo 3Ta 3asBka Oblia TOMbKO YTO MNo-
CcTaB/ieHa B TekyllleM ee Buge"™

» B nons public_action u private_action Bcerga nuwetcs 1 (BbiCTaBneHne 3aaBku).
B Tabnuue info_currentday cogepxutcs ogHa 3anucb ¢ NosMu:

* logRev — peBmxeH cnHxpocobbiTua start_of _calendar_date;

* lifenum — HOMep XU3HK NOTOKa,;

» server_time — gata-Bpemsi hOpPMUPOBaHNS cpe3a 3asiBOK (415 KOHTPOAA).

[ononuntensHo B notokm FORTS_ORDBOOK_REPL n FORTS_USERORDERBOOK_REPL po6asneHsbl Tabnuubl multileg_orders n
multileg_orders_currentday co cpe3amu 3aBOK M0 CBA3KaM.

2.12.6.3. BapuaHT cueHapua pa6oTbl C HOBbIMU AaHHbIMU

[ns OTKPbITMS NOTOKA CAENOK TEKYLLEro AHA HEOGXOAMMO OTKPbITL NMOTOK No3vumii FORTS_POS_REPL 1 npountath U3 HEro ciyxetHble
nons us Tabnuupl info. Mpwu BbI3oBe NcTeHepa Ansa notokos FORTS_TRADE_REPL, FORTS_DEALS_REPL

CG_RESULT cg_lsn_open(cg_listener_t* 1sn, const char* settings)

B cTpoky settings nepegarb

mode=snapshot+online, lifenum=<trades_lifenum>, rev.deal=<trades_rev>,rev.heart_beat=<trades_rev>
rae <trades_lifenum> un <trades_rev> npounTaHbl 13 TabnuLbl info NOTOKa NO3MLUIA.

Takum 06pasom, Bbl GyfeTe nosyyatb cAenku U Apyrue Tabnuubl TOMbKO 3a TEKYLMA AeHb. PacueT Tekylleli nosvuum npu nomayvyeHum
CAENKN — NpuBaBnTb K 3HAYEHWIo Xday_open_gty 06beM CAEMKM C YYETOM Hanpas/EHUSI.

C tabnuueli orders_log TpebyeTcs ocobas BHAMATE/IbHOCTb, T.K. MOTYT ObITb MHOTOAHEBHbIE 3asBKU. 151 paboTbl C MHOrOAHEBHbLIMY 3a51B-
Kamu npeanaraeTcs cnegyollee. MNocne nonyyeHus cpesa 3asBoK, paborta ¢ Tabnuueii orders_log notoka FORTS_TRADE_REPL aHano-
rMYyHa ONMCaHHOM Bblle AN CAENOK, UV MOXHO BOCMO/Ib30BaTbCSA BOT Taknm cuHTakcucom URL npu co3gaHuy nucteHepa ansa 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 COBCTBEHHLIX 3as1BOK Yepes napy NoTOKOB: “cpes 3asBoK" + "or 3asB0oK".

B Takom BapwaHTe, 6ubnmoteka CGate OTKPOET MOTOK cpesa 3asBOK, NOMyYnT Cpes, nepeiiger aBTOMaToM Ha MOTOK OHMaViH-AaHHbIX C
peBvxeHOM 13 Tabnuubl info_currentday n 6yaeT nonyyartb AaHHbIE B OHAlHe.

AHanornyHo fomkHa 6bITb OpraHn3oBaHa paboTa ¢ Tabnuuamu multileg_orders_currentday u multileg_orders_log.

MpumeuaHue: Ans aHasM3a cpe3a akTMBHBIX 3asiBOK HA Ha4Yau10 TEKyLLEero AHA 3HaveHus nonei private/public _ amount u private/public
_action cMbICna He UMEIOT, X HEO6XO0AMMO UTHOPMPOBATL. 151 NONYyYEHUS KONMYECTBA KOHTPAKTOB B 3a5iBKE HA HAYaU10 TEKYLLEro AHA HAL0
cMOTpeTb nons private/public _amount_rest, Ans nonyyeHns HauyaslbHOTO KOJIMYECTBA KOHTPAKTOB B 3asBKe HEOOGXOAMMO MCMOsb30BaTh
nons private/public _init_amount.

2.13. MapXXnHasibHble TpeboBaHUA

MapxuHanbHble TpeboBaHMS BbiCTaBNSAOTCA B cooTBeTcTBUM C lMpasunamu Knupuira HKO HKL, (AO) B 10:00 mck. MnaHoBas gata u
BpEMSs aBTOMaTUYecKoi dmkcaumm MapXuHasbHbIX TpeboBaHuii TpaHcmpyetcs B Tabnuue session notoka FORTS_REFDATA_REPL B
nosne margin_call_fix_schedule.

2.13.1. dukcauyma MapXMHa/IbHbIX TpeboBaHUi

B MOMeHT chakTuyeckoi dhmkcaumm mapxuHasibHbIX TpeboBaHWii (N0 pacnucaHnio Wan B pesynbrare NOBTOPHOW chmkcauun) B NoToke
FORTS_PART_REPL, Tabnuue part_sa 3anofiHATCA creaytoLme nons:

96



13.03.2026 PLAZA Il wnto3 Bepcus 9.3

* margin_call_moment - gate n Bpemsi oukcaLmn MapXxuHasibHbIX TpeboBaHWiA;

» margin_call_fix - 3adoukcMpoBaHHbIe MapXuHaslbHble TpeboBaHus;

» margin_call_current - TekyLLiee COCTOsIHWE 3athnKCPOBAHHbIX MapPXUHa/IbHbIX TPE6OBaHUIA.
Ha momeHT chukcauum 3HadeHns margin_call_fix n margin_call_current ngeHTuuHbI.

Kpome T0ro, B MOMEHT hmKcaLyn MapXuHasibHbIX Tpe6OBaHUA, NPW HA/IMUUK 38[0/MKEHHOCTM, YYacTHUKaM KIMpuHra 6yaeT otnpasneH
otyeT MTYYYYMMDD.zip (YYYYMMDD — gata) "OTueT 0 MapXxvuHasibHOM TpebosaHun".

2.13.2. NoBTOpHaA uKcaLus MapXXUHaJIbHbIX TPe6oBaHUI
Mo pewenHnto HKO HKLL (AO) MoxeT 6bITb NpoBeAeHa NpoLieAypa NOBTOPHOIN dorKcauuy MapXrHasibHbIX TpeboBaHuid. B aTom cnyyae:
* 3HayeHuss margin_call_moment, margin_call_fix n margin_call_current 06HOBNSOTCA Ha HOBbIE;

* HOBbIE 3HAYEHUSA CTAHOBSITCA aKTyaslbHbIMI Ha OCTaBLUYHOCS YacTb TOProBOrO AHS.

2.13.3. CocTOosiHMe 3HA4Y€eHUl B Te4eHne TOproBoro AHsi
* margin_call_fix — 3HaYeHne He N3MeHSIETCS B TeYEHNE BCEr0 TOProBOrO AHSA C MOMEHTa nocneaHen dykcauuu;
« margin_call_current — MOXeT MEHSITbCSA TONbKO B CNy4Yae noraweHusi 3a0/HKEHHOCTY Ha CYMMY MoraileHus.

M3MeHeHus, cBsi3aHHble C YBENMYEHUEM pa3Mepa 3af0/MKEHHOCTW (Hanpumep, n3meHeHve MO M3-3a pasfBUKKM LIEHOBbIX rpaHuL), He
BMNSAOT Ha TeKyLLlee COCTOsIHME 3ahUKCUPOBAHHbIX MapXUHasTbHbIX TPE6GOBaHWIA.

3HaueHus Ba(*)VIKCVIpOBaHHbIX MapXUHaJTbHbIX Tpe6OBaHVIVI N NX TeKyllee CoOCToAHne ABMAKTCA VIHd)OpMaLWIOHHbIMVI, He yMeHbLUakT Top-
rOBbIV IMMUT W He YUYnTbIBAKOTCA Npu BbIBOAE CPEACTB.

Mocne KnvpunHroBoi ceccun n A0 Havasa ovyepeaHoii thakTUieckon hukcaumm mapxuHanbHbix TpeboBaHuin nons margin_call_moment,
margin_call_fix n margin_call_current B Tabnuue part_sa notoka FORTS_PART_REPL ocTatoTcsl He 3arno/iHEHHbIMU.
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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:
 PacnvcaHve 1 ctaTyc TOproBbIX AHel

WHchopmMaums 0 BpeMeHn NPOBEAEHNS TOPrOBOTO [HSA 1 Er0 COCTAB/SIIOLLMX, TakMX KakK BeYepHsis 1 yTpeHHsA ceccun, JCBL fOCTYMHbI
B Tabnuuax session u trade_periods notoka FORTS_REFDATA_REPL. Takxe B Tabnuue session ykasblBaeTcsl CTaTyc TOProBoOro AHs,
YTO NO3BOJISIET OTC/IEXMBATHL M3MEHEHNWS PEXMUMA TOPrOBOTO AHS.
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e CnpaBOYHMKN UHCTPYMEHTOB 1 6a30BbIX aKTUBOB, UX CBOCTBA

Ha3HaueHHble B TOProBbIii AeHb (hboUepCHbIE MHCTPYMEHTbI OCTYNHbI B Tabnuue fut_sess_contents notoka FORTS_REFDATA_REPL.
CocTaBHble WHCTPYMEHTbI TaKke rnepeyncrieHsl B 3ToW Tabnuue. ONUMOHHbIE WMHCTPYMEHTbI TpaHC/UpylTcs B Tabnuvue
opt_sess_contents notoka FORTS_REFDATA_REPL. CnpaBouH/K 6a30Bbix akTUBOB (pblo4epcoB npeacTasneH tabnuueii fut_vcb no-
Toka FORTS_REFDATA_REPL.

Yka3aHHble CpaBoYHUKY MOTYT O6HOBASATLCS B XOZle TOPrOBOrO AHS, Hanpumep, B pesysnsTare NproCTaHOBKM TOPTOB MO Kakomy /n6o
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:

 PacnvcaHve ToproBbIx gHel (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 HanpaBs/ieHWit; faHHbIA BbIOOP OCYLLECTBASETCA NPU KOH(UIYPUPOBaHUM JTOTUHA Y HE MOXET ObITb U3MEHEH B XOZ€e TOProBOTrO AHS.

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

CopOepXunT CNMCOK BCeX COBEPLUEHHbIX NOMb30BaTeNIeM 3a TEKYLLMIA TOProBbIi AeHb cAenok. XXypHanbl CAeNoK nosb3oBartens foCcTyn-
Hbl B Tabnuue user_deal notoka FORTS_TRADE_REPL gnsl hbtouepcoB v ONUMOHOB, a Takke B Tabnuue user_multileg_deal notoka
FORTS_TRADE_REPL ans cfenok no coctaBHbIM MHCTPYMEHTaM.

* )KypHan cfienok ToproBoi cucTembl

CofepXWT CMUCOK BCeX CAefoK, COBEPLUEHHbIX BCEMU MOMb30BATENAMU 3a TeKYLUMA TOProBbli AeHb. [JaHHble CAEMOK YYXUX
nosib3oBatesieil NpeacTaBfeHbl B aHOHMMU3MPOBAHHOM BuAe. XXypHasibl cAenok nosib3oBaTtens AocTynHbl B Tabnuue deal notoka
FORTS_DEALS_REPL gnisa coblouepcoB v 0NuMOoHOB, a Takke B Tabnuue multileg_deal gnsa caenok no cocTaBHbIM UHCTRYMEHTAM.

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
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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/10r0B) Ha Ha4yau10 TOProBoro [HS, TeKyLiMe 1 pe3epBbl CPeCTB.

KnupuHroBasa nHcopmaums

KnvpuHroBas nHchopmaums, TpaHcnpyemas B coctase Wwio3a PLAZA |l BkntovaeT cregytoline gaHHble:

3.2.6.

PacueTHble LieHbl KNupuHra

dopmupytoTCS B MOMEHT npoBefeHns KnupuHrosoii ceccun. 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/ HU OAHOTO COOBLLEHUS 3a YCTAHOB/EHHbI Nepuos, BpeMeHu.

* KnueHTckoe npunoxeHue notepssno coefnHeHne ¢ poyTepoM. AKTUBHbIE 3a5BKM 6y,qu CHATbI NO NCTEeYEeHUN YyCTaHOB/IEHHOIO nepuoga
BpemMeHu.

» PoyTep noTepsin coefiMHeHVEe C CepBePOM A0CTyna. AKTUBHbIE 3asBKM ByAyT CHSATbI MO UCTEYEHWUN YCTAHOB/IEHHOTO NEPUOAA BPEMEHN.

» CepBep focTyna notepssa coeguHeHune ¢ TC unu ytpatnn paboTocnocobHOCTb BCNEACTBUE BO3HUKLLIEH OLUMGKN. AKTUBHbIE 3asiBKU K/n-
€HTOB, He YCTaHOBMBLUNX COeaNHEHNE C APYTMM CepBepPOM A0CTyna, 6y,u.yT CHATbLI NO NpoLlIecTsnn BpemMeHn, yCTaHOB/IEHHOIO B KayecTBe
nopora HeakTUBHOCTW.

» Bo3moOxHa cuTyaums, korga cepsep LOCTyna, YacTUYHO yTpaynBas paboTocnocobHOCTh, onosewaeT TC 06 aKTUBHOCTY OT MMEHU CBOUX
K/IMEHTOB, HO (PaKTUYECKN TEPSIET C HUMKN COeAMHEHNE. Takasa cuTyaums He MOXeT BbITb aeHTUdMumposaHa TC Bupxu 1 gomkHa 6biTb
yperynuposaHa Ha CTOPOHe Y4acTHuKa.

[nsa Bcex knmeHToB ¢ COD-pexrnMoM 3asiBKM TakKe aBTOMaTUYECKM CHUMAKTCS nocsie KNMprHroBoli ceccun u npyu BOCCTAHOB/IEHWMN CU-
cTeMmbl nocne c6os.

3anBku, CHATbIe MexaHn3MoM “"Cancel On Disconnect”, B Tabnuax noMmeyatoTcs cneunasnibHbIM cTatycoM (none xstatus).

[Mpun OTCYTCTBUN TOPrOBOW aKTMBHOCTU, YTOObLI NPEAOTBPATUTL CHATUE 3as1BOK, KIIMEHTCKOE NPUIOXKEHME [O/MKHO nHdopMmuposaTe TC 06
aKTUBHOCTMW NOAK/TIOYEHNA NMYTEM OTMPAaBKN HE pexe Of4HOro pasa B 10 cekyHA, HO He valle Yem pa3 B CekyHAy, CreuunanbHOn KomaHapl
CODHeartbeat (msgid=10000) cneaytoLLein CTPYKTYpbl:

Mone Tun OnucaHue

seq_number i4 Homep coobLueHnsa-xapTéuTta (B TekyLLeli BEpPCUU He NCNO/b3YeTCs).

KomaHaa He yunTbIBaeTCSA Npu pacyete c6opa 3a TpaH3aKLum.
CepBUC KOHTPO/ISI MOAK/OUYEHN HE OTMpaB/sieT OTBETHbIX COOGLUEHWI Ha XapTOUTbl, NO3TOMY NpW BbI30BE (OYHKLMU OTMpaBKW CO-

obuleHna cnefyeT ykasbiBaTb HOMb (HEe oXuaatb oTBeTa): cg_pub_post(pub, msgptr, 0). BbizoB dyHkumn cg_pub_post ¢ cnarom
CG_PUB_NEEDREPLY npu oTnpaBke xapTouTa npuBegeT K nosyveHuio ownbkm CG_MSG_P2MQ_TIMEOUT.

3.3.5. NoTtokun, nony4yaembie IOrMHaMun pasHbiX NOATUNOB

B 3aBMCUMMOCTM OT NoATuna /I0rMHa Nosib3oBaTenst (OCHOBHOM, NPOCMOTPOBbLIA AN TPaH3aKUMOHHbIA) pas/iMyeH nosyyaemblii UM Habop
NOTOKOB pen/iMKaLun.

OCHOBHOI1 IOTUH NoyyaeT criegytolme NOTOKU peninkaumm:

* FORTS_CLR_REPL - KnupuHrosas nHgopmaus

* FORTS_FEERATE_REPL - IMOTOK TO4YHbIX CTaBOK KOMUCCUIA BUPXM

* FORTS_BROKER_FEE_PARAMS_REPL - NapameTpbl o151 pacyeta 6pokepcKoi kommccum
¢ FORTS_BROKER_FEE_REPL - Bpokepckue Komuccum

* FORTS_FEE_REPL - NoTok komuccuii u wrpados 6upxu

* FORTS_PROHIBITION_REPL - 3anpeTbl

* FORTS_REFDATA_REPL - CnpaBo4Hasi U ceccuoHHasi nHcpopmaums

* FORTS_TRADE_REPL - 3asBku 1 caenkv nonb3osaresns

* FORTS_MM_REPL - NHdopmauus 06 obssatensctBax MM

* FORTS_USERORDERBOOK_REPL - 3anBku nosnb3oBaTens: cpes cTakaHa

* FORTS_FORECASTIM_REPL - NporHo3 p1ckoB nocrne BO3MOXHOI pa3fBuKKu
* FORTS_INFO_REPL - CnpaBo4yHas uHdopmauus

* FORTS_PART_REPL - NHthopmauus o nuMmmTax

* FORTS_POS_REPL - ViHdhopmaumsa 0 no3uumax

* FORTS_TNPENALTY_REPL - ViHchopmaumsi o cbopax 3a TpaH3akuum

* FORTS_VM_REPL - BapuauunoHHaa mapxa v npemus

* FORTS_DEALS_REPL - I0TOK aHOHUMHbIX CAEMN0K
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FORTS_COMMON_REPL - O6wwas uHgopmauusi no TOproBoMy AHKO
FORTS_VOLAT_REPL - BonatunbHocTb

MOEX_RATES_REPL - Kypcbl Ba/1tOT OH-NaiiH

RTS_INDEX_REPL - BupxeBble UHAEKCHI

FORTS_RISKINFOBLACK_REPL - Puck-napametpbl Ansa mogenu bnaka-Lloynsa
FORTS_RISKINFOBACH_REPL - Puck-napametpb! gns Mogenu bawense
FORTS_USER_REPL - lNons3osatesnn

FORTS_REJECTEDORDERS_REPL - OTBeprHyTble B K/IMPUHT 3aABK/
FORTS_RMT_REPL - 'O 6e3 3a8B0K 1 TeKyLLWi1 onepaTuBHbIi puUck
FORTS_SESSIONSTATE_REPL - CocTosiHME TekyLlero ToproBoro AHsa
FORTS_INSTRUMENTSTATE_REPL - CtaTyCbl UHCTPYMEHTOB TEKYLLIero TOProBoro AHs.

FORTS_SECURITYGROUPSTATE_REPL - Ctaryc no rpynne MHCTPYMEHTOB TeKYLLIero TOproBoro fAHA

Ecnvn cnoco6 NONYyYEHNA PbIHOYHBIX AaHHbIX — "arpernpoBaHHble CTakaHbl", OCHOBHOVW NIOTUH Takxe nony4vaet:

FORTS_AGGR5_REPL, FORTS_AGGR20_REPL 1 FORTS_AGGR50_REPL - INoToku arpermposaHHbIX CTakaHoB

Ecnv cnoco6 nosyyeHwsi pbIHOUYHBIX AaHHbIX — "MOMHbIN XypHasT 3asBOK", OCHOBHOIA JIOTVIH MOJTyYaeT:

FORTS_ORDLOG_REPL - IMOTOK aHOHUMHbIX 3as1BOK

FORTS_ORDBOOK_REPL - Cpe3 cTtakaHa. AHOHVMHbIV

MpocMOTPOBLIi TOTVH NoNyyaeT cregyoLiye NOTOKU penvKauum:

FORTS_CLR_REPL - KnupuHrosas nHdopmaums

FORTS_FEERATE_REPL - [0TOK TOYHbIX CTABOK KOMUCCUIA BUPXM
FORTS_BROKER_FEE_PARAMS_REPL - MapameTpbl g5 pacyeta 6pokepckoi komuccum
FORTS_BROKER_FEE_REPL - Bpokepckue komuccum

FORTS_FEE_REPL - MoTok komuccuii u wrpadios 6upxm
FORTS_PROHIBITION_REPL - 3anpetbl

FORTS_REFDATA_REPL - CnpasoyHas v ceccroHHas nHdopmauus
FORTS_TRADE_REPL - 3asBku 1 cAenkn nonb3osarens

FORTS_MM_REPL - ViHthopmaumsa 06 obasatensctsax MM
FORTS_USERORDERBOOK_REPL - 3asBk1 nonb30Baresia: cpes3 ctakaHa
FORTS_FORECASTIM_REPL - MporHo3 puckoB nocsie BO3MOXHOW pa3fBuxkm
FORTS_INFO_REPL - CnpaBoyHas nHdopmauus

FORTS_PART_REPL - VIHhopMauus o immuTax

FORTS_POS_REPL - ViHopmauusi 0 no3numsx

FORTS_TNPENALTY_REPL - NHdopmauus o c6opax 3a TpaH3akumu
FORTS_VM_REPL - BaprauvoHHas mapxa u npemums

FORTS_DEALS_REPL - [10TOK aHOHUMHbIX CAEMN0K

FORTS_COMMON_REPL - O6was nHgopmauusi no TOproBoMy AHKO
FORTS_VOLAT_REPL - BonatunsHocTb

MOEX_RATES_REPL - Kypcbl Ba/ilOT OH-naviH

RTS_INDEX_REPL - BupxeBble UHAEKCbI
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FORTS_RISKINFOBLACK_REPL - Puck-napametpbl Ana mogenu bnaka-Lloynsa
FORTS_RISKINFOBACH_REPL - Puck-napameTpsl ansa mogenu bawense
FORTS_USER_REPL - lNons3osatesnn

FORTS_REJECTEDORDERS_REPL - OTBeprHyTble B KNIMPUHT 3a5BKN
FORTS_RMT_REPL - ['O 6e3 3a8B0K 1 TeKyLLWi1 onepaTyBHbIii puUck
FORTS_SESSIONSTATE_REPL - CocTosiHME TekyLLero Toprosoro AHs
FORTS_INSTRUMENTSTATE_REPL - CTaTycbl MHCTPYMEHTOB TeKYLLIero TOproBoro AHA

FORTS_SECURITYGROUPSTATE_REPL - Ctaryc no rpynne MHCTPYMEHTOB TeKyLLiero TOproBoro AHA

Ecnv cnoco6 nosyyeHnst pbIHOUHBIX AaHHbIX — "arpermpoBaHHble CTakaHbl”, MPOCMOTPOBbIN NIOTVH TAKKEe NOMYyYaeT:

FORTS_AGGR5_REPL, FORTS_AGGR20_REPL 1 FORTS_AGGR50_REPL - [NoTokun arpermpoBaHHbIX CTakaHoB

Ecnv cnoco6 nosyyeHwst pbIHOUHBIX AaHHbIX — "NOMHbIN XYypHasT 3asBOK", MPOCMOTPOBBIN JIOTVH MOMyYaeT:

FORTS_ORDLOG_REPL - INMOTOK aHOHMMHbIX 3as1BOK

FORTS_ORDBOOK_REPL - Cpes cTakaHa. AHOHUMHbIA

TpaH3aKLUMOHHbII JIOTUH NoJlyyYaeT criegytolme NoTOKM penankauum:

3.3.6.

FORTS_CLR_REPL - KnupuHrosas vHcopmaums

FORTS_FEERATE_REPL - [0OTOK TOYHbIX CTABOK KOMWUCCWIA BUpXM
FORTS_BROKER_FEE_PARAMS_REPL - MapameTpbl A1 pacyeTa 6pokepckoit Komuccum
FORTS_BROKER_FEE_REPL - bpokepckne kommuccum

FORTS_FEE_REPL - MNMoTok koMuccuii 1 LWTpachoB Gupxm
FORTS_PROHIBITION_REPL - 3anpetbl

FORTS_REFDATA_REPL - CnpaBoyHas 1 ceccuoHHasi uHgpopmMauus
FORTS_TRADE_REPL - 3asBku 1 cAenku nosb3osarens

FORTS_MM_REPL - ViHhopmaumsa 06 obasatensctsax MM
FORTS_USERORDERBOOK_REPL - 3asiBKku nonb3oBaress: cpes3 crakaHa
FORTS_FORECASTIM_REPL - MporHo3 puckoB nocsie BO3MOXHOI pa3gBukKiu
FORTS_INFO_REPL - CnpaBoyHas nHgopmaums

FORTS_PART_REPL - VIHhopMauus o immuTax

FORTS_POS_REPL - NHdopmauusi o No3mumsx

FORTS_TNPENALTY_REPL - Hcopmauusi o cbopax 3a TpaH3akuum
FORTS_VM_REPL - BapuaunoHHasa mapxa v npemusi

FORTS_USER_REPL - Nonb3oBatenn

FORTS_REJECTEDORDERS_REPL - OTBEprHyTble B K/IMPUHT 3aABK/
FORTS_RMT_REPL - 'O 6€e3 3a5BOK 1 TEKYLLMIA ONepaTuBHbI PUCK
FORTS_SESSIONSTATE_REPL - CocTosiHME TekyLLero ToproBoro AHs
FORTS_INSTRUMENTSTATE_REPL - CTtaTycbl MHCTPYMEHTOB TEKYLLIEro TOProBoro AHA

FORTS_SECURITYGROUPSTATE_REPL - Ctaryc no rpynne NHCTPYMEHTOB TeKYLLIero TOproBoro fAHA

CmeHa naposnsi 4ocTyna B TOProByo cucteMy

Y nonb3oBaresis UMeeTCst BO3MOXHOCTb CAMOCTOSATE/IbHO CMEHWTb CBOIA naposib AoCTyna B TOProByto cuctemy. [ 3Toro MOXHO BOCNOSb-
30BaTbCA O4HMM N3 cneayrunx MeToaoB:
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* BOCMOJ1b30BaTLCA cneyunanbHolt yTunuToli change_password (e€ onncaHve faHo HUXe);

+ Co3spgatb CBOE NMpuIoKeHWe A5 CMeHbl Napons (OnMcaHne CoOTBETCTBYHOLLMX 06beKTOB API MOXHO HaliTh B fokyMeHTe cgate_ru.pdf B
pasgene "O6bekTbl NPOTOKONA N3MEHEeHUs1 Napons™) u nocnatb B TOProByto cuctemy coobuieHne ChangePassword ¢ Heo6xoaMMbIMK
napameTtpamu (cM. pasgen "Metog ChangePassword").

TpeboBaHWs K CAIOKHOCTM Y OPUTMHANIBHOCTY Napons:

 [Maponb Jo/mkeH cogepxatb He MeHee 8 CUMBOJIOB U COOTBETCTBOBATb TPEM 13 YeTbIpeX TpeboBaHwii:

o CopepxaTb laTUHCKMe CTPOUHble ByKBbI (OT a A0 Z).

o CofepxaTb NaTUHCKUe 3arnasHble 6yksbl (0T A A0 Z).

[e]

Cogepxatb undpsbl (01 0 fo 9).
o Copgepxatb cneuuanbHble nim He ByKBEHHO-LMAPOBbIe CMBOSbI (@,+,_ 1 T.4.).
» Maponb He gomkeH coaepxarb 3 1 6os1ee NOBTOPSAIOLLMXCA CUMBO/IOB.

. I'Iaponb He O0J/TKeH coBnajaTb C OAHM U3 paHee UCNOJ/Ib30BaHHbIX naponei/‘l.
3.3.6.1. Ytunurta change_password

YTunuta change_password npegHasHaueHa A5 M3MeHeHWsi Naponsi NoNb30BaTeNsA B TOProBOi cucteMe. YTuauTa nosyvaert Ha BXOg, CTa-
PbIi 1 HOBBI Naposb Nosib3oBatens, oTnpaeaseT ux B TC SPECTRA, 1 nosyyaeT oTBET 06 yCneLHoli (M HET) CMEHE Napons Nosb30-
BaTeNs B TOProBoii cucteme. Icnonb3yemblii yTUAUTOM NPOTOKO/T 06ecneynBaeT 3allMLEHHY0 NepeAady AaHHbIX, Naposib U SIOTUH NoSlb-
30Baresns B OTKPLITOM BUE NO CETU He nepesaroTcs.

YTunuta npegctasnsieT coboi KOHCO/IbHOe NPUIoXKEHNE € 3anyCKOM U3 KOMaHAHOW CTPOKKU, NCMOoHAEMbIN thailn change_password.exe.
Haxogutcs: gnsa cpeabl Windows - C:\Moscow Exchange\SpectraCGate\bin\change_password.exe; ans cpegpl Linux - \opt\imoex\cgate
\bin\change_password.

Mpu 3anycke yTUAMTE MOTYT ObITb NepeaaHbl CrieaytoLLme napaMeTpbl:

--app_name UMS NpuioxeHus. HeobsizaTenbHbIli napameTp;

--local_pass naposb A1 NI0Ka/IbHOTO COEAUHEHUS C poyTePOM. Heobs3aTe bHbI napameTp;

--host ip-aapec poyTtepa. Heobsi3aTenbHblii NnapaMeTp, 3HaYeHre no ymonyaxumio 127.0.0.1;

--port nopT poytepa. HeobsasatenbHbIil napameTp. 3Ha4yeHne no ymonyaxuto 4001;

--ini ini-chainn ¢ HacTpolikamy nornpoBaHns. HeobsasaTenbHblli napameTp. Ecau ini-chaiin He 3afaH, pesynbtar onepauun

BbIBOAMTCS Ha KOHCO/Ib.
Mpumep CTPOKKM 3anycka:
C:\Moscow Exchange\SpectraCGate\bin\change_password.exe --port=4001
[inA cmeHbl Naponsa Heo6XoAMMO BbINOMHUTL CReaytoLye AeliCTBUS:
e 3anycTutb YTUAUTY.
* B KOHCONV BBECTUW CTapblii U HOBbI Naposb.
* Haxartb Enter.
YTunuta sosspattaet 0" B c/lyyae yCrneLHoro BbINo/IHeHU KOMaHbl CMeHbI napons u 1" B cnyyae Heycnexa.
O6paTnTe BHMMaHue, 4To NoslyYeHne oTBeTa 06 yCneLLUHOM BbIMO/THEHUM 03HAYaET N3MEHEHNe Naposs Nob30BaTens B TOProBoi cucteme,
npy 3TOM aBTOpU3aLMA TEKYLLETO COeAUHEHNS poyTepa He MeHsieTcs. [ins aBTopm3aumm poyTepa ¢ HOBbIM NaposieM He06X0AMMO U3MEHUTL
naponb B ini-chaline poytepa v nepesanycTutb poyTep.
3.3.6.2. OgHOopa3oBble Naponu
Mpu perncTpaymmn B cucteme uam cbpoce CTaporo Naposns y4acTHUKY BblAAETCA SIOTVH M O4HOPA30BbIA Naposib, KOTOPbIV B TedeHne 7 gHew
YHYaCTHVK [O/HKEH CMEHUTb Ha NOCTOSHHBINA, BOCNOMNb30BaBLUNCH O4HVM U3 BbILLIENEPEUNCIEHHbIX CNOCO60B. 10 NCTEYEHNIO 3TOTO CPOKa

0/}HOPa30BbIii Naposib CTAHOBUTCA HEAEeNCTBUTE/bHLIM. YYaCTHUKY, aBTOPU30BAHHOMY B CUCTEME C OAHOPA30BLIM NaposieM, He AOCTYMHbI
HVKakne onepaumu, Kpome onepauuy CMeHbl Naposs.

3.3.7. MapTuumMoHnpoBaHMe MaTuymHra

B TC SPECTRA noggepxvsaeTca pasgeneHune (NapTUUnoHMpOBaH/e) TOProBbIX MHCTPYMEHTOB Ha rpynmbl, U TOProBAS MU pa3fesibHoO
Ha HECKO/bKMX HE3aBMCUMbIX MOAY/AX CBEAEHUS 3a8BOK (MOAYNAX MATUMHIA), NPY 3TOM KaxAblil MOAY/1b MaTumHra obpabarbiBaeT CBOK
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rpynmny MHCTPYMEHTOB. MpUHAANEeXHOCTL MHCTPYMEHTA K rpynne (MaTuMHry) onpegenseTcs Kofom 6a30Boro akTuea (base_contract_code)
MHCTPYMEHTa.

TpaHCcNAuMA TOProBbIX AaHHLIX NPON3BOAMTCA TaKkKe pasfesibHO Y HE3aBUCKMMO, A1 K&XXA0r0o U3 MOoAy el MaTunHra HasHadvarTcs cob-
CTBEHHbIe MOTOKM penankauumn. NMpuHaaIexHOCTb NOTOKOB PenKaLum MaTunHry onpegensiercs no noctdukcy _MATCHS${id} B HazBaHun
notoka, rge ${id} - ID mogyna matuuHra. Hanpumep, notok FORTS_TRADE_REPL_MATCHL - 3asBK\ 1 cenku nonb3osaresns no tbto-
YepcHbIM MHCTPYMEHTaM, KoTopble obpabatbiBatotcst Ha MATCHL.

MoTokK, TpaHC/IMPyEMbIE Pa3fie/ibHO A1 KaXA0ro MaTuuHra (umetot noctgmke _MATCHS${id}):
+ FORTS_DEALS_REPL

« FORTS_FEE_REPL

e 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

[lna conocTaBneHnst UHCTPYMEHTOB MaTUYMHIY, Ha KOTOPOM OHM 0bpabaTbiBatoTcs, B notoke FORTS_REFDATA_REPL TpaHcnupyetcs Ta-
61v1ua instr2matching_map c nonamu:

» base_contract_id - yncnoBoi ngeHTumkaTop 6a3oBOro KOHTPaKTa;

* matching_id - ngaeHTUdmMKaTop MaTumHra.

MpuBsi3ka MHCTPYMEHTOB K MaT4MHIaM MOXET MEHATLCS NPy CMEHEe TOProBOro AHS.

HoBbI @nropyUTM NOMyYeHNS TOProBbIX AAHHbIX:

» Mo Tabnuuam fut_sess_contents / opt_sess_contents ans isin_id onpegensiem kog, 6a3osoro aktuea (base_contract_code).

Mo Tabnuuawm fut_vcb / opt_vcb ana base_contract_code onpenensem ngeHtndmkarop 6aszoBoro kKoHTpakTa (base_contract_id).
* B Tabnuue instr2matching_map no base_contract_id onpegensieM naeHTnukaTop MaTymHra.

» [N nonyyYeHns TOProBbIX AaHHbIX MO MHCTPYMEHTY OTKpbIBAEM MOTOKM C COOTBETCTBYIOLWMM _ MATCH${id}.

B TC SPECTRA Bepcuu 6.3 Mofynb cBeeHWs 3asiBOK OyAeT oAuH, 1 N1 06paTHOl COBMECTUMOCTM OCTaB/IEHbI CTapble MNOTOKW Penn-
Kauuu (6e3 pasfeneHus no matynHram), Ho B NOCNEAYIOLLMX BEPCUAX CUCTEMBI CTapble NOTOKW ByAyT yAasieHbl, No3TOMY Mos1b30BaTeNsIM
pekomMeHyeTcsl nepecTpansaTb CBOU CUCTEMbI HA paboTy C HOBLIMM NMOTOKaMM AaHHbIX. Takke B cucTeMy fo06aB/eHbl ABe HOBble KOMaHAb!
MoveOrder (msgid=438) n DelOrder (msgid=436), kKoTopble criefyeT UCNo/b30BaTh A1 NepeMeELLEHNs 1 yaaneHns 3asaBoK No doblovepcam
1 onuymoHam B TC € HECKONbKUMU MaTYUHIaMu.

3.3.8. Tunbl NOTOKOB AAaHHbIX

PasninyatoT crepytoLne Tunbl NOTOKOB AaHHbIX:

« "NocToBepHblii" ('Reliable') - laHHble, ony6/IMKOBaHHbIE B TaKNX NOTOKAX, akTyaslbHbl, JOCTOBEPHbI U HE NoA/IeXaT u3MeHeHu. Jlloboe
n3MeHeHue - 3T0 HOPC-Maxkop, CBA3aHHbIV C HELUTATHON cuTyaumei Ha Bupxe. Ha aHHble 13 Takmx NOTOKOB YHaCTHWUK MOXET NOSIHOCTbI0
onupaTbCa NPU NPUHATAN PeLLEHNIA.

* "YcnoBHo goctoBepHbIii" ('"Almost Reliable') - TpebyeTtcsa cBepka ¢ otyetamu. [aHHble B TakMx NOTOKax 06bIYHO HE nog/iexar name-
HEHWI, HO MOTYT BbITb pPefKne CUTyaumn, Koraa okoHYaTeslbHble 3HaYeHUs!, Ny6/IMKyeMble B OTYETaX, OT/IMYAOTCSA OT OHNAlH AaHHbIX.
Hanpumep, pacuyeTHasi LeHa MOXET GbiTb CKOppekTupoBaHa pelueHneM HKL, (Takasi cuTyauus npeaycMOTpPeHa PerynsiTopHbIMA [0KY-
MeHTamu). Ha gaHHble 13 TakyxX NOTOKOB YYACTHUK MOXET ONMPATbCsl, C YY4ETOM, YTO BO3MOXHO NOTPEBYETCSI CKOPPEKTMPOBATL MOJTyYeH-
Hble AaHHble Ha OCHOBaHMM aBTOMATUYECKOI CBEPKM C OTYETAMU.

* "UHdopmauymoHHbIiii” (‘Informational’) - [laHHble, Ha KOTOpPbIE YHACTHMK HE MOXET MNonaraTbCs, Kak Ha eQUHCTBEHHbIV UCTOYHMK Npuy
NPVHATUN TEX WNW VHBIX PelleHnid. laHHbIe U3 TakMxX NOTOKOB HYXHO NCMOMb30BaTb C OCTOPOXHOCTLIO, MO BO3MOXHOCTM, MPOBO/A B3Be-
LLIEHHOe CPaBHEHWE C aHA/IOMMYHbIMY AaHHbIMMW, NOAYYEeHHbIMW APYTM COCO60M. MPUMEPOM Takmx JaHHbIX MOTYT CYXWUTb AaHHbIe O
BOMIATWUNBHOCTU, KOTOPbIE HOCAT OLEHOUHbIN XapakTep, 3aBUCALLMIA OT MCNONb3YeMOli MOAENN 1 METOANKN pacyeTa.
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Hwxe B Tabnule npuBegeHa rpafaLns NOTOKOB Mo TUNam:

Mmsa noToka OnucaHve Tvn
FORTS_TRADE_REPL 3asBku 1 cAenkv nonb3osarens R
FORTS_ORDLOG_REPL [MOTOK aHOHVMMHBIX 3a8BOK R
FORTS_DEALS_REPL [MOTOK aHOHVMHBIX CAE0K R
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 ceccMoHHast MHopMauus R
RTS_INDEX_REPL BupxxeBble MHAEKCHI R
FORTS_INFO_REPL CnpaBoyHas nHgopmaums R
FORTS_USER_REPL Monb3oBartenu R
FORTS_REJECTEDORDERS_REPL OTBEpPrHyTblE B KNNPUHT 3asBKN R
FORTS_FEE_REPL MoTok KomMmccuii 1 WTpados GUPXN AR
FORTS_FEERATE_REPL [MOTOK TOYHbIX CTABOK KOMUCCUI BUPXM AR
FORTS_CLR_REPL KnupuHrosas nHgopmaums AR
FORTS_COMMON_REPL O6Lwasn nHhopmaums no TOproBoMy AHK0 |
FORTS_AGGR##_REPL ArpervpoBaHHble CTakaHbl |
FORTS_POS_REPL MHdopmaumsa o no3uumax |
FORTS_PART_REPL MHdopmaumsa o nummntax |
FORTS_MM_REPL MHdhopmaums 06 obasatenscteax MM |
FORTS_VM_REPL BapunaunoHHas Mapxa 1 npemus |
FORTS_VOLAT_REPL BonarunibHocTb |
FORTS_TNPENALTY_REPL MHhopmanmst o cbopax 3a TpaH3akuum |
MOEX_RATES_REPL Kypcbl Ba/1lOT OH-NaliH |
FORTS_FORECASTIM_REPL MpOrHo3 pyYckoB NOC/E BO3MOXHOM PasfBuikKm |
FORTS_RISKINFOBLACK_REPL Puck-napameTpbl ansa mogenu bnaka-Lloynsa |
FORTS_RISKINFOBACH_REPL Puck-napametpsl Ana mogenu bawense |
FORTS_RMT_REPL 'O 6€e3 3as1BOK 1 TEKYLLUIA ONepaTUBHbI PUCK |
FORTS_SESSIONSTATE_REPL CocTosiHME TeKyLL,ero ToproBoro AHA |
FORTS_INSTRUMENTSTATE_REPL CTrarycbl MHCTPYMEHTOB TEKYLLEro TOProBoro AHA |
FORTS_SECURITYGROUPSTATE_REPL | Cratyc no rpynne UHCTPYMEHTOB TEKYLLEro TOprosoro AHs |

3.3.9. OrpaHnyeHune KonmyecTesa OA4HOBPEMEHHO OTKPbITbIX MOTOKOB pensiukauuu ot O4HOro
coeaunHeHusa PLAZA I

B cucteme cyllecTByeT orpaHnyeHre Ha KonmyecTBo O4HOBPEMEHHBIX MOAMNCOK Ha oauH notok PLAZA |l (Cgate) oT 04HOro L/30BOr0
norvHa - He 6onee 20. MNMpw NpeBbILLEHNM 3TOTO OrPaHNYEHNSA, Kabkaas nocneaytoLas nonbITka NoAnMcaTbCa Ha NOTOK ByfeT 3aBepLuarbes
¢ kogom owmbkn ERROR:TOO MANY CONNECTIONS, oTpaxatowiascs B xypHasne pabotbl Cgate.

3.3.10. OTo6pakeHne nHpopmaLum O JIorMHax KasHadyeeB B caenkax\sasaBKax

B HeKOTOpbIX CyyYasx KIMEeHTb! B Tab/muax 3asBOkK/CAeN0K MOryT YBUAETb onepaLmi, BbINO/IHEHHbIE OT UMEHU HEU3BECTHbIX M IOTMHOB
hopmarta _admindkazn. 370 10rMHbI Ka3HA4YEEB, KOTOPLIMM NO/L3YTCA cOTPYAHMKM MB/HKLL npu npoBegeHnn npoueayp CHATUS 3as1BOK,
3aK/I0YEHNSI CAENOK YPErynmpoBaHus 1 T.n. MNosiB/IEHNE Y YYacTHMKA TakKuxX 3asiBOK/CLAENOK 03HAYaEeT, YTO Y 3TOro y4acTHuKa npobnemsl ¢
(pMHAHCOBbLIM COCTOSIHMEM U eMy JiydLle 6bl o6patuTbest B MB/HKLL.

MpefycMOTpeHO ABa BUAA /TOTVHOB!

1. NlornH ¢ mackoit ftxxrm_admindforts — norvH ¢ ponbto AgMUHMCTpaTopa TOproB (Maknepa), ypoBHs AAMUHMUCTpaTop. Vcnonbayercs
coTpygHvkamn MB. MNprMeHsieTca B npoLeccax:

* YcTaHOBKa 3anpeTtos no b®, 7kk.

* CHsATVe 3as1BOK (3aNpoC YUacTHMKA TOProB, NPUOCTAHOBKA, SIMKBUAALMOHHBIA HETTUHT, CAEMKN YPEry/IMpoBaHus).
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* VHble onepauuu, NpesycMoTpeHHbie npoleaypamu MB.

2. NoruH ¢ mackoit ftxxrm_admindkazn — noruH ¢ ponbto KasHauelictBa HKLL, ypoBHA AgMuHUCTpaTop. Mcnonb3yetcs coTpyaHUKamMm
HKLL. NpumeHseTca B npoueccax:

* YcTtaHoBka 3anpeTos no PK.
* 3akntoyeHne caenok oT umenn HKL, (MMKBUAALMOHHBIV HETTUHT, CAENKN YPeryimpoBaHus).

* VHble onepauuu, npeaycMoTpeHHble npoueaypamu HKLL.
3.4. O6paboTKa HelWTaTHbIX CUTYyaLui

3.4.1. BoccTtaHoBieHUe Npu noTepe coeanHeHus ¢ bupxei
LLino3 PLAZA 1l B cTaHAapTHO KOHGIMIypaumm ncnonb3yet veTbipe TCP coeavHeHns ¢ cepBepaMu GUpxu:
» CoefuHeHve 415 Nofaumn npruKasos/KkoMaHg,.

. COE,D,VIHeHVIe Ana  nonyyvyeHna OCHOBHbLIX  PbIHOYHBIX  AaHHbIX. K Takum AaHHbIM  OTHOCATCA MOTOKW arperaroB, TMOTOKAU
FORTS_ORDLOG_REPL, FORTS_DEALS_REPL, FORTS_TRADE_REPL, FORTS_COMMON_REPL.

» CoepguHeHve gns nosy4yeHns BcnomMorarte/ibHbIX 1 CNpaBOYHbIX NMOTOKOB.

» CoefuHeHWe [Ns1 MOSYYEHWUS AAHHLIX A7 BOCCTAHOB/IEHUSI MPWU BOCCTAHOB/IEHWM CBA3W UM NEPBOHAYa/IbHOM MNPUCOeANHEHUN
(Snapshot).

R
Exchange |

Management Primary Data Other Data Snapshot

|
|
|
|
| Order
|
|
|
|

Router

Application

cgate API

Puc. 18. Cxema coeguHeHuii

Ana obecneyeHusi HaeXHOCTN B TOpFOBOVI cnucteme peaimsosaHo ,El,y6l'II/IpOBaHVIe annaparHbIX KOMMNOHEHTOB, 06Cf|y)KI/IBa}0LU,VIX coeguHe-
HWA Nofnb3oBaTenei, ¢ UCNob30BaHNEM 6aﬂaHCVIpOBUJ,VIKOB Harpyskuy, KOTopble HanpaBnAlT Nosib3oBaresid nNnpu yCtaHOBKE COeqUHEHUA
Ha TOT cepeep, KOTOprVI HanmMmeHee 3arpy>xeH B ,Cl,aHHbIVI MOMEHT.

3.4.1.1. imarHoCTUKA pa3pbiBa COeAVNHEHWUIA

3a yctaHoBky TCP coeguHeHwnii otBevaeT NO P2MQRouter, Bce HAaCTPOIKM 4718 faHHbIX COeAUHEHWUI NponucaHbl B KOHGIUIypaLoOHHOM
thailine poyTtepa, npu aToM coeanHeHne gnsa "Other Data" ykasbiBaeTcsi kak ncxogsiee default connection, a octanbHble Kak ucxogsume
direct connection. Takoe NOCTPOEHUE ABMSETCS OCHOBHOM LUTATHOM KOHhurypauueii npy nogxIlueHnn K cepepHoit hepme 6mpxun. KoH-
dmrypaums coefuHeHnn Npy NOAKMIOYEHUN Yepes cepBep A0CTyna 6pokepa MOXET OT/IMYaThCs, B 3TOM Crlyyae TpebyeTcs 3anpalumsarb
KOHKPETHYH0 KOHhurypauuio y BnagenbLua cepsepa.

3a BOCCTaHOB/EHNE COEAVHEHWS B Crlyyae paspbiBa Takke otBeyaeT P2MQRouter, npu obpbiBe OH aBTOMAaTUyecku, ¢ 3afaHHOoN ne-
PUOANYHOCTBLIO NbITAETCHA BOCCTAHOBUTL COEAMHEHME, NPU 3TOM NOJb30BaTENIbCKOE MPUIOXKEHNE NOBANATL Ha 3T NPOLECChbl HUKaK He
MOXeT. /I B 3TOM criyyae, oTCNeanTb paspbiB COEAUHEHUSA NPUIOXKEHUE NOJb30BATENA MOXET MO M3MeHeHuto ctatyca P2MQRouter ¢
ROUTER_CONNECTED Ha ROUTER_RECONNECTING, nonyyas ysegomneHust 06 nsmMeHeHun ctatyca ot o6bekTa "connection”.

Bubnunoteka CGate Beget cebs cnenyowmm ob6pasom:
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 PaspbiB coegyHeHus ¢ reiiTom 06paboTkM BXOAHbLIX NPUKA30B ANarHOCTUPYETCA HENOCPeACTBEHHO B MOMEHT Nosly4eHus owmnbku TCP-
coeanHeHus. MNpy aToM, 3aTPOHYTbIE pa3pbiBOM 06bEKThI publisher nepexogaT B 0LIMG04YHOE COCTOSHME.

« [varHocTvika paspbiBa COEAVHEHUS, UCMOb3YEMOro A1 NMOMYYEHUS1 OCHOBHBIX PbIHOYHBIX AaHHbIX, MPOUCXOANT B TeueHne 30 CeKyHS.
3aTpoHyTble 06BEKTHI listener Npy 3TOM NepexoasT B OLLMGOYHOE COCTOSIHUE.

O6bekTbl B cocTossHMM ERROR HeobxoavMo 0cBo60ANTb, M C KaKoW-TO NEPUOANYHOCTLIO (HanpumMep, pa3 B HECKO/IbKO CEKYHA) NbiTaTbCs
nepeoTKpbITb 3aHOBO.

3.4.1.2. O6pa6oTKa TaiimayToOB Npu OoTNpaBKe KOMaHA/TpaH3aKunii

Mpu pabote c nybnukatopom Tuna p2mg W NOAMUCYMKOM p2mgreply KIVEHTCKAA KOoA4 MOXET MOoNyuYnTb Kof —OTBeTa
CG_MSG_P2MQ_TIMEOUT, curHanv3vpyoLLmii 0 TOM, 4TO He Bblsl MO/Ty4YeH OTBET Ha COObLLEHMe, CCbi/iKa Ha KOTOpOoe nepegaeTcs BMe-
CTe C KO4OM OTBETa, B TeUeHWe 3aaHHOro nosb3oBareniemM BpeMeHu. [onyyeHne oTeeTa Tuna "TaiimayT" cBMAEeTeNbCTBYET O Npobriemax
coefiMHeHNS NN60 06 UHbIX MHPPACTPYKTYPHBIX NPo6IeMax Co CTOPOHbI yUYacTHUKA Uy 6mpxun. Takas cuTyauus aBnseTcs cutyaumeii He-
onpeaeneHHOCTY - HEBO3MOXHO ckasaTb 6bl/10 /I OTpPaBIeHHOe Co06LLEeHMe ycnewHo 06paboTaHo CUCTEMO UK HET. s MUHUMM3aLum
BEPOSATHOCTY Takux CUTyauuii crefyeT 3afaBatb 60/bLuMe TalimayThl B Koge - nopsigka 60 cekyHa,.

Mpy nonyyeHnn oTeeTa TvNa "TalimayT" pekoMeHayeTcs UMeTb npoLeaypy Bepudvkaluy oTnpaBieHHOro COobLLeHNS:

1. MpoBepuTb, YTO Napa ny6arkaTop p2mg 1 NOANMCUNK p2mgreply He NepeLLn B oLUMGoUHOe cocTosiHe. Ecnu ny6avkaTop v nognmc-
UMK B OLLIMGOYHOM COCTOSIHWM, NPOBECTN UX 3aKPbITUE U yAANIEHWE Y MHALMAIN3NPOBATL 3aHOBO.

2. [inA komaHg, ynpasneHns 3asiBKaMy pekOMeHAYyeTCs Bceraa 3afasarb BHELLHWI HoMep 3asBKu (NapameTp ext_id). B cnyyae nonyyenus
"TalimayTa" Ha KomaHgy AddOrder nnn MoveOrder BO3MOXHOW 6e30MacHOi peakumein byaeT yAauTb 3asBKy C NOMOLLbIO KOMaHAbl
DelUserOrders c ykasaHviem ext_id.

3. Ecnm "TaimayT" npou3olien npu yganeHnn/oTMeHe 3asiBK1, NCXO4UTE N3 NpeanosioxeHuns, uto 3aseka HE yganeHa. Moetopute yaane-
HMe nocsie BOCCTAHOB/IEHNS coefunHeHns unu yepes BMNTC, pabortatowiee ¢ gpyrum LIOJ, 6upxu.

4. MpoaHanusunpyiiTe AaHHble TabnuLbl COBCTBEHHBIX 3asBOK orders_log notoka FORTS _TRADE_REPL Ha npegMeT Haimums Uan oTcyT-
CTBWS B Heli OTNpaB/ieHHbIX 3asBOK /I OTMEH 3asiBOK.

5. Ecnu "TaiimayT" npou3oLUen npy oTnpaBke HETOPrOBO KOMaHAbl, MPOaHaI3NPYiTE COCTOSIHNE COOTBETCTBYHOLLEN TabNNLbl B MOTOKE
PENINKN — OTPaXEHbI /N TaM 3anpoLLEHHbIE N3MEHEHUS.

3.4.1.3. NMpoueaypa BoOCCTaHOBMEHUS

B 06L1em cnyyae, anropyTM BOCCTAHOB/IEHNS NOAK/HOUEHUS ey OLWniA:
» [Nocne cTapTa npegnpuHUMaTh neproguyeckme nonbITkU OTKPbITL coeanHerne ¢ P2MQRouter.
* [Npv BOCCTaHOBNEHNM COeaMHEHUS pyTepa ¢ ceTbio PLAZA |l 06beKT coefmHeHne nepenget B coctosiHme ACTIVE.

* [MpOM3BECTU OTKPLITUE HYXHbIX NOTOKOB. /11 yCKOPEHsi NpoLieaypbl BOCCTAHOB/EHUS PEKOMEH/YETCS BbINO/HATL MOyYeHne AaHHbIX
C MOMEHTa nocnieAHero 06HoBEHUS. [pK OTKPLITUM NOTOKA CefyeT ykasblBaTh replstate, NosyyeHHbI B MOMEHT 3aKpbITHsi TOTOKA, UK
SIBHO 3a/laBaTb HOMepa PeBU3UiA A5 TA6NNL, M HOMEP XWU3HW CXEMbI, UCNO/b3Ys NOceAHVe HoMepa DaKTUUYECK NoyYeHHbIX AaHHbIX.

* [Npon3BecTn BOCCTAHOB/IEHME CMMCKA aKTVBHbIX 3aBOK (CM. Aasnee).
» 3apernctpuposatb publisher gnsa npukasos/komaHg,

Huxe B Ta6n|/|u,e npmneeaeHbl pekomeHayemble Cnocobbl BOCCTAHOB/EHUSA AOaHHbIX B 3aBUCUMOCTHM OT NOJSTy4aeMoro noTtoka:

Nmsa notoka (Tabnuubl) Nuchopma- Cnoco6 BOCCTaHOB/IEHUA
LS B NOTOKe
FORTS_TRADE_REPL XypHanbl onepauuii | CNCOK akTUBHbIX 3a5BOK:
CO CBOVMW 3asiBKaMu
» orders_log no dhbloyepcam 1 on-|* 1cnonb3oBaHue notoka FORTS_USERORDERBOOK_REPL ans no-
LMoHam nyyeHuns snapshot, a 3atem otkpbITe notoka FORTS_TRADE_REPL

C yKa3aHHbIM B snapshot Homepom peBn3um
XypHan gelictsuii ¢ 3asBKaMu:

« oTKkpbITe FORTS_TRADE_REPL c nocnegHero nosy4eHHoro Home-

pa pesu3un
FORTS_TRADE_REPL XypHanbl onepauuii | )KypHan gelicTBuiA ¢ 3asBKamu:
CO CBOVMW 3asiBKaMu
* multileg_orders_log fo cBsI3KaMm « oTKpbITe FORTS_TRADE_REPL c nocnegHero nosy4eHHoro Home-
pa pesu3un
FORTS_ORDLOG_REPL MoNHbIA  aHOHWMHbI | CIMCOK aKTUBHbIX 3asiBOK:
XYpHan onepaumii ¢
» orders_log 3asBKamMu no (pblo- |* Wcnonb3osaHue notoka FORTS_ORDRBOOK_REPL a5t nonyyerns
yepcam 1 OnLyoHaM shapshot, a 3atem oTkpbITMe notoka FORTS_ORDLOG_REPL c yka-

3aHHbIM B snapshot HOMEpOoM peBusnmn
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Nmsa notoka (TaGnuubl)

NHcpopma-
Ly B NOTOKe

Cnoco6 BoccTaHOBNEHUs

>KypHan geiicTeuii c 3asiBKaMu:

« oTkpbiTue FORTS_ORDLOG_REPL ¢ nocnefgHero nony4eHHoro Ho-
Mepa peBusnu

FORTS_ORDLOG_REPL

» multileg_orders_log

MONHbIA  aHOHUMHbIIA
XypHan onepaumii ¢
3asiBKaMu Mo CBSI3Kam

>KypHan geiicTeuii c 3asiBKaMu:

« oTkpbiTue FORTS_ORDLOG_REPL ¢ nocnefgHero nony4eHHoro Ho-
Mepa peBusnu

FORTS_DEALS_REPL
* deal

* multileg_deal
FORTS_TRADE_REPL
e user_deal

* multileg_deal

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

[epeoTKpbITVE COOTBETCTBYIOLLENO NOTOKA C yKa3aHnem nocnegHero no-
Ny4yeHHOro Homepa pesnsnun nin repl state, Nos1ly4eHHOro B MOMEHT 3a-
KPbITUA NOTOKa

FORTS_COMMON_REPL

O6wan nHdopmaums
no TOProBoMy AH0

MepeoTKpbITE NOTOKA C HY/ISA

FORTS_AGGR##_REPL

CrakaHbl No dbroyep-
cam 1 onuuoHam (## -
rny6vHa cTakaHa)

MepeoTKpbITE COOTBETCTBYIOLLIETO NOTOKA C HY/sI

FORTS_REFDATA_REPL

CnpaBouHast u ceccu-
OHHasi MHhopmaLsi

BbIcTpbIii cnoco6:

« [MepeoTKpbITME NOTOKA C yKa3aHWem MoCc/feHero nosyyeHHoro Home-
pa pesusuu unu repl state, NoOsTyHEHHOrO0 B MOMEHT 3aKPbITUS MOTOKA

[Jonyctumblii cnoco6:

« TNepeoTKpbITME NOTOKA C Hy/s

FORTS_PART_REPL

WHbopmaLms o numm-
Tax

MepeoTKpbITVE NOTOKA C HYNA

FORTS_POS_REPL

MHdhopmauumsa o nosu-
Lmsx

MepeoTKpbITE NOTOKA C HY/ISA

FORTS_VM_REPL

WHtbopmaums o Ba-
puvaumoHHol Mapxe 1
npemum

MepeoTKpbITHE NOTOKA C HYNA

FORTS_VOLAT_REPL

MHpopmaLms o Bona-
TUNLHOCTYW U TEOPETU-
UeCKMX LeHax onumo-
HOB

MepeoTKpbITVE NOTOKA C HYNSA

RTS_INDEX_REPL

3HaueHus BUpPXeBbIX
MHAEKcoB

MepeoTKpbITVE NOTOKA C HYNA

Mpwn BOCCTAHOBNEHUM COEANHEHUA BadKHO 3a,qat|e|7| ABIAETCA nonyyeHne TekyLmnx akTMBHbIX 3aABOK NOJ/Ib30BaTes1A:

1. MonyyeHne Ha6opa akT1BHbIX B MOMEHT BOCCTAHOB/IEHUS 3a5IBOK.
2. MonyyeHue XypHan AeiicTBUiA ¢ 3asiBKaMy B MEPUOS, OTCYTCTBUS COEJUHEHNSI.

3agava 1 pelwaetcs nyTém nonyveHns cpesa 3asa8ok (FORTS _USERORDERBOOK_REPL) — 3asBku, OTCYTCTBYHOLLME B cpe3e, Obin
CBefEeHbl NN OTBEPrHYTbI B MEPUOA OTCYTCTBUSI COEANHEHUS.

3afava 2 peluaetcs NonyvyeHMeM XypHasa AeiicTBuii co ceommu 3asBkamu (Tabnuua orders_log notoka FORTS_TRADE_REPL, a Takke
Tabnmua multileg_orders_log notoka FORTS_TRADE_REPL) 3a nepuog, oTCyTCTBUSI cOeAVHEHUS. /19 3TOr0 HaZ0 OTKPbITb COOTBETCTBY-
IOLLMIA NOTOK C yKazaHnem Homepa peBu3nmn nocneaHel thakTnyecky nonyyYeHHon o cbos 3anucu. Bece aeinctaus ¢ 3asBKkamu, MPOMCXOAMB-
LUMe A0 MOMEHTa BOCCTaHOBNEHWS, ByAyT OTPaXeHbl B BUAe 3anucei aTux tTabnuu,. VIHamkatopom nosyvyeHns Bceli NponyLeHHoR nctopum
OelicTBUA C 3asiBKaMm SIBMISIETCS nepexos notoka B coctosiHne ONLINE.

MpumeyaHue: MNpuBegeHHas Bbille npoleaypa BOCCTAHOBNEHUA NOAXOAMT U AN NO34HEro Bxoja.
3.4.1.4. OOLwue pekomeHpaUmnn

B 06LIJ,eM Xe cnydae, ansd MUHUMmn3aunm BepoATHOCTN BOSHUKHOBEHUA CETEBbIX cboeB B N0/b30BaTE/bCKUX NpUNoXeHnax bupxa peko-
MeHAYyeT yCTaHaBMBaTb ,qy6nl/|py}ou4me KaHaJlbl CBA3N, UMETb ABa JIOTMHa A4 W/o3a, C 04NHaKOBbIM Ha60p0M npas, U, COOTBETCTBEHHO,
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3anyckaTb 04HOBPEMEHHO [Ba NOMb30BaTE/IbCKUX MPUIOXKEHUS, KOTOpble ByayT NosyyaTb O4MHAKOBbIE AaHHbIE, C BO3MOXHOCTLIO Nepe-
KItOUEHWst MeX/Y HUMM Npy c60sIX. Kak anbTepHaTuBa, B KOAE CaMoro NPUIoXeHUst A0/MKEH 6bITb NPeflyCMOTPEH MEXaHN3M Nepek/oueHmns
Ha Ay6nmpyoLLmii KaHas CBA3W, TO eCTb YCTaHOBKa coeanHeHus ¢ P2MQRouter, pa6oTaiolym Yepe3 pe3epBHbIii kaHas K 6upxe.

Exchange |

Management

[

' I

I

' I

: oy Primary Data Other Data Snapshot |
|

|

' I

! |

R S —

-

Application Application

;ST T T -~
| coate API \
- S

o

cgate API

Puc. 19. fly6nupoBaHne KaHa/10B CBA3U

3.4.2. BoccTaHoBneHue npu npoénemax B UHpacTpyktype bupxu

Mog, TakuMu NpobnemMamyt NOHUMAIOTCS aBapyu Ha CTOPOHE BUPXKM, CBA3aHHbIe C HapyLleHusiMu B paboTe sigpa TC nnv cepBucos, op-
MUPYIOLLMX Kakne-n6o pblHOYHbIe AaHHble. Kak npaBuio, 3To NPYBOAUT K OCTaHOBY M nepe3arnycky 3TUX CEPBUCOB.

3.4.2.1. OuncTKa JaHHbIX MO NOTOKam

Mpu pernameHTHbIX pa60Tax, LUTaTHbIX NN HEWTaTHbIX nepesanyckax cepByucoB Ha CTOpoHe 6I/Ip)KI/I N nocse BOCCTaHOB/1EHNA CBA3N C
KIMEHTOM, CepBUCHI I'Iy6l'IVIKaLlI/IVI AaHHbIX NMPUCbINakT yBEAOMMIEHNA 06 ounctke CTapblX AaHHbIX, nNepen TeM Kak Nnpucblnatb Tekyllee
COCTOsAAHME AaHHbIX.

YBegomneHus 06 o4UMCTKe ecTb ABYX TUMOB:

* CG_MSG_P2REPL_CLEARDELETED — no kaxaoi Tabnuue, ¢ ykazaHueM peBikeHa. YBeOM/IeHe NHCTPYKTUPYET K/IMEHTA O HEOO-
XOAMMOCTU yAa/InTb BCE 3anncu co 3HadeHneMm replRev MeHbLLMM, YeM yKkasaHo B yBeAOMIeHUW. [41s onTumMm3aummn nepesaymn gaHHbix,
B yBEJOM/IEHUMN MOXET 6bITb yKkasaH peBukeH, paBHbli MAX(int64). 3To o3Ha4aeT, YTO KIMEHT JO/DKEeH NPOU3BECTW MNOJHYI0 OYMCTKY
JaHHbIX no Tabnuue, Tabnuua byaeT nepegaHa Lennkom.

e CG_MSG_P2REPL_LIFENUM - ansa Bcero notoka penavkauun Lenmkom, ¢ ykasaHmem HOBOro "Homepa XuU3Hu" notoka. O3HavaeT cy-
LLIeCTBEHHO M3MEHEHWNE [aHHbIX MOTOKA CO BPEMEHU MOCEeAHEr0 coeAnHEHNs. KNMeHT AOo/MKEH O4YMCTUTL BCe AaHHble N0 BCeM Tabnu-
uam, fJaHHble 6yayT nepedaHbl "¢ Hyna".

3.4.2.2. BO3MOXHble U3MEHEeHUs1 AaHHbIX NPU HewTaTHOli pa6oTe cepBUCOB Ny6MKaLum

B wratHOM pexume paboTbl, BKIO4Yas pernameHTHble paboTbl BO BHETOProBoe Bpemsi, MpW OTKPbITUM WAN NEepeoTKpbITUM N60o-
ro MoToKa pensvkauum, Kpome MOTOKOB, CBSA3aHHbIX C UcTopuein 3asBok u caenok (FORTS_TRADE_REPL, FORTS_ORDLOG_REPL
n FORTS_DEALS_REPL), KIMEHT MOXeT MonyuuTb Kak HoTudmkaumm CG_MSG_P2REPL_CLEARDELETED, Tak u HoTudmKauum
CG_MSG_P2REPL_LIFENUM, koTopble TpebyeTcs KOppeKTHO 06paboTaTh.

B wTaTHOM pexume A/1si NOTOKOB, CBSA3aHHbIX C UCTOPUEl 3as1BOK 1 cAeNokK (CM. Boille), ysegomneHne CG_MSG_P2REPL_LIFENUM pac-
CbI/TAETCA TOJILKO NPU CMEHe BEPCUM CUCTEMBI, MOC/IE TECTOBbLIX TOProB, YTOOLI N0Mb30BATE/IN OYUCTUIM TECTOBLIE AaHHble. B yBegomie-
HUM CG_MSG_P2REPL_CLEARDELETED yka3biBaeTcs 3HaueHUe replRev Ans nepBoii No BpeMeHW, JOCTYNHOWN B CUCTEME B HACTOALLMIA
MOMEHT 3a5BK1 U CLESKN.

Mpuxog yeegomnennsa CG_MSG_P2REPL_LIFENUM ¢ HOBbIM "HOMEPOM XM3HW'" NMOTOKa HEMOCPEACTBEHHO B TOprax o3Havaert, 4to B TC
npowusoLlen cepbesHblii 60, 1 TpebyeTca nepenocnaTb AaHHbIE N0 3asBKaM W cAenkam, KOTopble MO BbIThb YXe pa3ocnaHbl Nosb30-
Barensam.

[lononHnTensHO No KaHanawm, He cBsi3aHHbIM ¢ camoii TC (cuctema COW, HOBOCTM Ha caliTe bupxu v T.n.), 6yaet nybnmnkoBaTbCcs UHGOpP-
MaLmsi 0 TOM, 6bl/IV M B pe3ysibTaTe NCNpaBIeHNs OLUMBOUHBIX JaHHbIX 3aTPOHYThI AaHHbIE, KOTOPbIE peasibHO Nonasu K Nosb3oBaTensim.
B yacTHOCTW, 6bl1 /M OTKAT K COCTOSIHUIO CUCTEMbI 0 MOMEHTa aBapum, U Kakoi nocrneaHnii Homep 3asBKW U CAeNKX Nocse nepesanycka
cucTemMbl GyaeT AOCTyNeH NOb30BaTeNHo.
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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 MaeHTndmkatop ToproBoro AHs

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 MaeHTndmkaTop ToproBoro AHA

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 MaeHTndmkatop ToproBoro AHs

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 MaeHTudmkatop ToproBoro AHA

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 OnucaHve

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 MaeHTndmkatop ToproBoro AHs

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 TOPTrOBYHO Nepes, HayasioM HOBOro TOproBoro AHs

event_type =5
message = "clearing_started"
Hauano KnupuHrosoii ceccumn

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"
Hauyano PacueTHoli ceccum

event_type = 38
message = "settlement_session_finished"
OkoHuyaHne PacueTHoli 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 MpeHTndmkaTop ToproBoro gHs

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 MaeHTndmkatop ToproBoro AHs

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 MpeHTndmkaTop ToproBoro gHs

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"
3akoHuYeHa 3arpyska AaHHbIX U3 KMPYHIOBOW CUCTeMbI B TOPTrOBYIO Nepes, HayasioM HOBOro TOProBoro AHs

event_type =5
message = "clearing_started"
Hauano KnupuHrosoii ceccumn

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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OKOHYaHWe npuema 3asiBOK B ayKLMOH OTKPbITKS
event_type = 36

message = "start_of calendar_date"
Hauano kaneHgapHoro gHs

event_type = 37

message = "settlement_session_started"
Hauyano PacueTHoli ceccumn

event_type = 38

message = "settlement_session_finished"
OKoHuyaHue PacueTHoii ceccumn
event_type = 47

message = "settlpricecalc_finished"
PacueTHble LieHbl 3adhMKCMpOBaHbI

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 ToproBoro AHA

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 MpeHTndomkaTop ToproBoro gHs

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 MpeHTudomkaTop Toprosoro fHs

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 K/IMPUHIOBOW CUCTEMbI B TOPTrOBYO Nepes, HauasioM HOBOro TOproBoro AHs

event_type =5
message = "clearing_started"
Hauyano KnupuHrosolii 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"
Hauyano PacueTHoli ceccumn

event_type = 38
message = "settlement_session_finished"
OkoHuyaHue PacueTHoii ceccumn

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 MaeHTndmkatop ToproBoro AHs

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, nokynatens

code_sell c7 Ko npopgasua

penalty_buy d26.2 LTpadc no caenke nokynartens

penalty_sell d26.2 LTpad no caenke npogasLa

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 i1 MaeHTndmkatop ToproBoro AHs

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 KIMPYHIOBOW CUCTEMbI B TOPTrOBYIO Nepes, Ha4asioM HOBOro TOproBoro AHs

event_type =5
message = “clearing_started"
Hauano KnupuHrosoii ceccumn

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 ceccun

event_type = 38
message = "settlement_session_finished"
OkoHuyaHue PacueTHoii ceccumn

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 MaeHTndmkatop ToproBoro AHA

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 MaeHTudmkaTop ToproBoro AHA

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 MaeHTudmkaTop ToproBoro AHA
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"
3akoHuYeHa 3arpyska AaHHbIX U3 KMPYUHIOBOW CUCTeMbI B TOPTroBYIO Nepes, HayasioM HOBOro TOproBoro AHs

event_type =5

message = "clearing_started"
Hauano KnupuHrosoii ceccumn

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 ceccun

event_type = 38
message = "settlement_session_finished"
OkoHuyaHue PacueTHoii ceccumn

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 MpaeHTndmkaTop ToproBoro gHs

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 MaeHTudmkaTop ToproBoro AHA

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/IMPUHTOBOI CUCTEMbI B TOPrOBYIO Nepes, HayasloM HoBoro TOproBoro AHs

event_type =5
message = "clearing_started"
Hauano KnupuHrosoii ceccun

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 PacueTHoii ceccumn

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 MaeHTndmkaTop ToproBoro AHA
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
3a/jaHHble NapameTpbl UCNOJb3YITCA /18 pacyeTa 6pPOKepPCKOi KOMUCCUM NO CAeMkam AaHHOTo KnneHTa. Ecnm ykasaH kog 6pokepa, To
napameTpbl UICNOSb3YHTCS A5 pacyeTa GPOKepCKoli KOMUCCHM NO BCEM KneHTam Bd.

* lMone sess_id MOXET NpUHUMATL C/ieflytolime 3HaYeHNs::

sess_id  Tekywue (geiicTBylowye ceiluac) napameTpbl pacyeTa.

-1 [lo6aBneHne HOBbIX NapamMeTpoB pacyeTa. MNapameTpbl NPYMEHSOTCA B CeAYIOLLMIA TOProBbIi AeHb.

-2 YaaneHve TekyLMX NapaMeTpoB pacyeTa. lNapameTpsl yAansoTcs B ClieayoLLuii TOprosblii AeHb.

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 MpeHTndomkaTop ToproBoro gHs

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 faHHbIX U3 K/IMPUHIOBOW CUCTEMbI B TOPTrOBYIO Nepes, HayasioM HOBOro TOproBoro AHs

event_type =5
message = "clearing_started"
Hauano KnupuHroBoii ceccun

event_type = 6

message = "extension_of _limits_finished"

Pa3pgBuxka IMMUTOB 3aKOHYEHa

event_type = 36

message = "start_of_calendar_date"

Hauano kaneHgapHoro gHs

event_type = 37

message = "settlement_session_started"

Hauyano PacueTHoli ceccumn

event_type = 38

message = "settlement_session_finished"

OKoH4YaHue PacueTHoi ceccumn

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 MpaeHTndomkaTop ToproBoro gHs

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 MaeHTudmkaTop ToproBoro AHA

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 MaeHTndmkatop ToproBoro AHs

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

144



13.03.2026

PLAZA Il wnto3 Bepcus 9.3

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 MaeHTndmkatop ToproBoro AHA

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 MaeHTudmkatop ToproBoro AHA

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 MpaeHTndomkaTop ToproBoro gHs

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)

148



13.03.2026 PLAZA Il wnto3 Bepcus 9.3
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 MaeHTndmkatop ToproBoro AHs

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 MaeHTndmkatop ToproBoro AHs

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 NpMHMMAaTL CreayoLiye 3HauYeHus:

" " (npoben nnu nyctas CTPoKa) He 3anonHeHo/He 3agaHo

M PyuHoii BBOA,

S B pesynbrate cpabarbiBaHWsi yC/I0BHOMO Nopy4veHns (CTon-aocc)
R B pesynbrate paboTthbl anroputma-poborta

A B pesynbrarte anroputma aBTocne0BaHNA

D 3akpbITvie No3uumMn B pesynsrate He ucrnosHeHHoro MarginCall
4.9.1.6. Ta6nuua info_currentday: UHcopmauus o cpese

Ta6n. 43. Nonsa tTaénuubl info_currentday

Mone Tun OnucaHune

repllD i8 CnyxebHoe nosne nogcucTeMbl penmkalmm
replRev i8 CnyxebHoe nose nogcucTeMbl penmkawmm
replAct i8 CnyxebHoe none nogcucTembl penkaumm
publication_state i1 CocTosiHue ny6nvkaumm cpesa

trades_rev i8 PeBmxeH cobbiTus start_of_calendar_date
trades_lifenum i8 Homep xu13Hu notoka

server_time t [Jata-Bpems hopmypoBaHNs cpesa 3asBok
MpumeyaHua:

» [Mone publication_state moxeT NpuHUMaTh crefyoLime 3HadyeHns:
0 in progress (4aHHbIe He rOTOBbI)

1 done

4.10. Notok FORTS_COMMON_REPL - O6was niopmauua no Toprosomy
AHio (Type=l)
4.10.1. Cxema gaHHbIX
Tabnuubl:
« common - O6Lasa nHchopmaLys No TOProBOMY [iH0
¢ sys_events - Tabnuua cobbITHi
4.10.1.1. Ta6nnya common: O6was nHpopmauusa No TOProBomMy AHIO
Ta6nV|u,a coaepxut OGLU,eprHOLIHbIe nokasaresin Takme Kak nyduimne 3adBki Ha NOKYNKy U npoAaxy, LeHbl OTKPbITUA, 3aKPbITUA U T.NM.

Ta6n. 44. NMonsa Taénuubl common

Mone Tun OnucaHune

repliD i8 CnyxebHoe nose noacuUcTeMbl penmkalmm

replRev i8 CnyxebHoe nosne nogcucTeMbl pensmkalmm

replAct i8 CnyxebHoe none nofAcucTemMbl pennkawmm

sess_id i4 MpeHTndomkaTop ToproBoro gHs

isin_id i4 YHVKa/TbHbIN YACTOBOW UAEHTUMNKATOP NHCTPYMEHTA

best_buy d16.5 LleHa nyuLueit 3asBku Ha NOKYMNKY C Y4ETOM CUHTETUYECKOW NINKBUAHOCTH

xamount_buy i8 KonnuecTtBo B 3as1BKax Ha MOKYMKy C NlyyLleli LLeHOW C y4eTOM CUHTETHYe-
CKOW NNKBUAHOCTU

orders_buy_qty i4 KonnuecTtBo 3as1BOK Ha MOKYMKY C y4€TOM CUHTETUYECKOI IMKBUAHOCTM

xorders_buy_amount i8 O6bEM B KOHTpaKTax B 3asiBKax Ha MOKYMKY C y4eTOM CUHTETUYECKOW -
KBUOHOCTN

best_sell d16.5 LleHa nyuLieit 3a8BKkv Ha NPOAAXY C YYETOM CUHTETUYECKO IMKBUAHOCTM
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Mone Tun OnucaHune

xamount_sell i8 KonunuecTBo B 3asiBKax Ha Npogaxy C /yylleit LeHol ¢ y4eTOM CUHTETUYE-
CKOW NINKBULHOCTH

orders_sell_gty i4 KonnuecTtBo 3as1BOK Ha NPOAAXY C Y4ETOM CUHTETUYECKON TMKBUAHOCTM

xorders_sell_amount i8 O6bLEM B KOHTPaKTax B 3asiBKax Ha MPOAaXy C yH4EeTOM CUHTETUYECKON K-
KBUAHOCTN

open_price d16.5 LleHa oTKpbITUS

close_price d16.5 LleHa 3akpbITus

opening_auction_price d16.5 LleHa ayKunoHa OTKpbITUSA

price d16.5 LleHa nocneaHei caenku

trend d16.5 TpeHa n3MeHeHus1 LeHbl (pasHuua Mexay LeHaMu AByX MocnegHux cae-
NOK)

Xamount i8 KonuuecTBo B nocneaHeli caenke

deal_time t [ata n Bpems nocnesHeli coenku

deal_time_ns u8 [Jata v Bpems nocnegHei caenku (UNIX-Bpemsi B HAHOCEKYHAAX MO CTaH-
napty UTC)

min_price d16.5 MuHumanbHas ueHa

max_price d16.5 MakcumasibHas LeHa

avr_price d16.5 CpefHeB3BelleHHas LeHa

xcontr_count i8 O6LLee KONMYEeCTBO KOHTPAKTOB B cAeslkax (06beM). YunTbiBaeT BCe caen-
Ku (agpecHble 1 6e3agpecHble).

capital d26.2 CymmapHbIli 06beM caenok B pybnsx (06opor). MNokasbiBaeTcs 6e3 yyeta
afipecHbIX CAENOK.

total_premium_volume d26.2 CyMMapHblii 060pOT No NpemMun

deal_count i4 KonnyecTtBo caenok

settlement_price_open d16.5 PacyeTHas LeHa Ha Ha4asio TOProBoro AHA.

Xpos i8 TekyLee KoIMYeCTBO OTKPbITbIX MO3MLMIA

mod_time t [ata n BpemMsa n3meHeHus 3anucu

mod_time_ns u8 [Jata n Bpemsa nsmeHeHus sanucu (UNIX-Bpems B HaHOCEKYHAAxX Mo CTaH-
napty UTC)

market_price dl6.5 TekyLlas pblHOYHAA LieHa.

price_assigned_by_admin i1 Mpu3HaK yCTaHOBKM TEKYLLEM PbIHOYHOW LieHbl AGMUHUCTPATOPOM TOProB.

local_time t Mone Ana MOHWUTOPWHIa pennkaumMm common

best_buy_native d16.5 LleHa nyuiueli 3aBKU Ha NOKYMKY 6€3 yyeTa CUHTETMYECKOW NINKBUAHOCTU

xamount_buy_native i8 KonnuecTso B 3asBkax Ha NOKYMKy € yylleli LeHoi 6e3 yyeTa CuHTeTnYe-
CKOW NNKBUAHOCTH

xorders_buy_amount_native i8 O6bEM B KOHTpaKTax B 3asiBKax Ha MoKynkKy 6e3 yuyeta CUHTETUYECKON -
KBUAHOCTN

best_sell_native d16.5 LleHa nyJlueli 3a8BKku Ha Npofaxy 6e3 yyeTa CUHTETUYECKOW IMKBUAHOCTM

xamount_sell_native i8 KonuuecTBo B 3asiBKax Ha Npofaxy C nydlleli LeHoli 6e3 yuyeta CUHTETU-
4ecKoli IMKBMAHOCTN

xorders_sell_amount_native i8 O6bEM B KOHTpaKTax B 3asiBKax Ha NpoAaxy 6e3 yueta CUHTeTUYEeCKOW n-
KBUAHOCTN

swap_rate d16.5 TeKyLWmnin MHONKATUBHbIV haHAUHT MO UHCTPYMEHTY (a1a Bd)

index_div di8.4 Tekywiasa amBuaeHaHas nonpaska An1a B Ha nHAekc uam akumio

MpumeyaHus:

* llone open_price COAEPXUT LeHy I'IGpBOI7I COesNKN B TeKyLLLeM TOProBoMm AHe, a ecnu eé Hert, 10 0.

« TMone close_price coaepXuT LeHy NocreHei CAenki B COOTBETCTBYIOLLEM TOPrOBOM fHe. [Jo 3aBepLUeHusi TOProBoro AHs B Mosie TpaHc-
nupyetcs 0. Moce 3aBepLUeHsi TOProBoro AHs (noc/e KAMpUHIOBO ceccumn 4o yTpa) TpaHc/MpyeTest LueHa nocneaHeit caenkm nam 0,

€C/IN COEeNoK He bblno.

« [one price_assigned_by_admin MOXeT NpuH1MaTh Criefytome 3HaueHns:

1 3HaueHwe TekyLleil pbIHOUHOI LieHbl B none market_price ycTaHOBEHO 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 MpeHTndomkaTop ToproBoro AHs

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"
3akoHuYeHa 3arpyska faHHbIX U3 K/IMPUHIOBOW CUCTEMbI B TOPTrOBYO Nepes, HayasioM HOBOro TOproBoro AHsA

event_type =5
message = "clearing_started"
Hauano KnupuHrosoii ceccumn

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 PacueTHoili ceccumn
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 MaeHTndmkaTop ToproBoro AHA
message c64 OnuncaHue cobbITus
server_time t Bpewms cobbiTus
Mpumeyanus:

¢ BO3MOXHbI€ TUMbl COOLITUI

event_type=1
message = "session_data_ready"

3aKkoHYeHa 3arpy3ka AaHHbIX U3 K/IMPUHTOBOV CUCTEMbI B TOPrOBYIO Nepes, HadasioM HoBOro TOproBoro AHs

event_type =5
message = "clearing_started"
Hauano KnupuHroBsoii ceccumn

event_type =6
message = "extension_of_limits_finished"
Pa3zgBukka TMMWUTOB 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"
OKOHuyaHue 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 ceccun

event_type = 38
message = "settlement_session_finished"
OKoHuaHue PacueTHoi ceccumn

event_type = 47
message = "settlpricecalc_finished"
PacueTHble LieHbl 3adiKepoBaHbl

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 X0 TOProBoro AHA
xsells_qgty i8 Konnyectso NnpoAaHHbIX KOHTPAKTOB B XO€e TOProBOro AHSA
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 no3uLuii Ha Ha4yas1o TOProBOro AHS
waprice d16.5 YueTHas ueHa nosvuum
net_volume_rur d26.2 HeTT0-060pOT MO cAenkam 3a TOProBblil AeHb B py6nsx. Mpogaxu yuntbl-

BAIOTCS C NOMOXNTEbHBIM 3HAKOM, & MOKYMNKV C OTPULATENNbHBIM.

last_deal_id i8 Homep nocnegHei caenkm
last_quantity i8 O6bEM NO3MLMM HA MOMEHT OKOHYaHKsA KNMpUHIoBoOi ceccum
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 XOe TOProBoro AHs

xsells_qty i8 Konuuyectso NpoAaHHbIX KOHTPAKTOB B XOA€e TOProBOro AHSA

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 KonmyecTBo No3unumii Ha Ha4as10 TOProBOroO AHS

waprice d16.5 YueTHas LeHa nos3uumm

net_volume_rur d26.2 HeTT0-060pOT MO cAenkam 3a TOproBblii AeHb B py6nsx. Mpogaxu yuntbl-
BAIOTCS C NOMOXNTENbHBIM 3HAKOM, & NMOKYMNKV C OTPULATENbHBIM.

last_deal_id i8 Homep nocnegHeli caenku

last_quantity i8 O6bem No3nLMN HA MOMEHT OKOHYaHuUsi KNMpMHIoBoOii ceccumn

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 MpaeHTndomkaTop ToproBoro gHs
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, HadasioM HOBOro TOproBoro AHs

event_type =5
message = "clearing_started"
Hauano KnupuHrosoii ceccumn

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 ceccun

event_type = 38
message = "settlement_session_finished"
OkoHuyaHue PacueTHoii ceccumn

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-
HeLl, npeAblayLLero ToproBoro AHs

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-
HeLl, npeAblayLLero Toproeoro AHs

money_amount d26.2 Toprosbliii NMMKT. O6LLEe KONMYECTBO pybneit N ANCKOHTUPOBAaHHBIX B py-
6511 3a10roB

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 MaeHTudmkaTop ToproBoro AHA

message c64 OnuncaHue cobbITus

server_time t Bpewmsi cobbitus

MpumeyaHus:

¢ Bo3MOXHble TuMbl COOLITUIA

event_type =1

message = "session_data_ready"
3akKoH4eHa 3arpyska fjaHHbIX U3 KIMPUHTOBOI CUCTEMbI B TOPTOBYIO Nepes HayasioM HOBOro TOProBoro fHs

event_type =5

message = "clearing_started"
Hauano KnupuHroBsoii 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"
Hauyano PacueTHoli ceccum

event_type = 38

message = "settlement_session_finished"
OkoHuaHue PacyeTHoli 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 MpeHTndomkaTop ToproBoro gHs

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 fjaHHbIX U3 KIIMPUHIOBOI CUCTEMbI B TOPrOBYIO Nepes, Ha4yasiom HOBOro TOProBoro AHA

event_type =5
message = "clearing_started"
Hauano KnupuHrosoii ceccumn

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"
Hauano PacueTHoli ceccun

event_type = 38
message = "settlement_session_finished
OkoHuyaHue PacueTHoili 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 - ONuUWOHHbIE Cepumn

* 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 - MiHhopmaLysi 0 TOproBom aHe
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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 cofepXuT CNpaBoOYHUK MHCTPYMEHTOB, Ha3HAUYeHHbIX K TOpram B TOProBblii AeHb.

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 MaeHTndmkatop ToproBoro AHA

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 PacyeTHas LeHa Ha Ha4asio TOProBoro AHS.

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 [Jara Havana akcnmpauuy NHCTpyMeHTa

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 Lara LeHbl B KNMPYHIOBYHO CECCuio
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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 oKOH4YaHWA 3KCnMpaLumn 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 TOproeny B onpeaesneHHbIi TOpProsblil nepuog (butoBas 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 npeacTosweli KnmprHrosoli ceccuu.

MpumeyaHus:

» CocTosiHne TOProBoro AgHA MMeeT NpuopuTeT Hag COCTOAHMEM UHCTPYMEHTa. To ecTb, ecnu TOpFOBbIVI AEHb HaxoauTCcA B COCTOAHUU
«MPUOCTAHOB/IEH» U/IN «3aBepLLEH», TO N0 BCEM NHCTPYMEHTAM He/b3s TOProBaTtb, HE3ABUCMMO OT 3HAYEHUA state B MIHCTPYMEHTe.

« [lone state MOXeT NPUHMMaTL CneayoLme 3HaYeHua:

0 ToproBeblii AeHb N0 3TOMY UHCTPYMEHTY HasHayeH. Henb3s CTaBUTb 3asBKU, HO MOXHO YAANSITh N0 3TOMY UHCTPYMEHTY.

1 ToproBblii AeHb MO 3TOMY MHCTPYMEHTY MAET. MOXHO CTaBUTb U YAANATH 3asiBKW N0 3TOMY WHCTPYMEHTY.

2 TpuocTaHOBKa TOProB Mo BCEM MHCTPYMEHTaM. Hesnb3si CTaBUTb 3asiBKW, HO MOXHO YAaNATb.

3 ToproBblit AeHb N0 3TOMY WHCTPYMEHTY NPUHYAUTENbHO 3aBeplueH. Henb3sa CTaBUTb 1 yAaIsaThb 3asiBKY N0 3TOMY UHCTPYMEHTY.

4 ToproBblii AeHb N0 3TOMY UHCTPYMEHTY 3aBEPLLUEH MO BPEMEHU. HeMb3si CTaBUTb U YAAISATb 3asiBKU MO 3TOMY UHCTPYMEHTY.

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 ToproBblit AeHb N0 3TOMY VHCTPYMEHTY UAET. MOXHO CTaBWTb 3asiBKU B 3aKPbITUE 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 3kcnupauua no pacnucaHuio nam akcnupauns B KNMpHrosyo ceccuto:
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 VcnonHeHue no pacnucaHuio
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:
Ox1 3Skcnupauua No pacnucaHuio v akcnupauus B KnnpuHrosyto ceccuto: 0 - B KNMprHroByto ceccuto; 1 - no pacnucaHunto
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 Ha4yas10 TOProBOro AHS.

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 [Jata Hayana akcnupauuy 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 KNTMPUHIOBYHO ceccuio

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 onpeaeneHHbIi TOProebiil nepuog (butoBas 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 VcnonHeHwWe no pacnucaHuio

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
KnupuHrosyto ceccuto

num_clr_2delivery i4 KonmyecTBo KIMPUHIOB [0 3KCnupauun A8 Havana pacyeta clueHapues
aKkcnupaumm no b®. byaet npumeHeH B KNMPUHIOBYIO Ceccuio

margin_type i1 Pexum mapxvposaHusa no pasgenam b®. 3 - MonyHeTtTo, 4 - HetTo. Bynet
NpUMeHeH B K/IMPUHIOBYIO Ceccuio

calendar_spread_margin_type i1 Tvn MapXupoBaHNsi KasleHAAPHbIX cnpegoB A1 noptdens b&. 3 - Mony-
HeTTOo, 4 - HeTTo. BygeT npyMmeHeH B KNMPUHIOBYHO ceccuto

num_clr_2delivery_client_default i4 KonnyecTBo K/IMPUHIOB [0 3KCnupauuu A8 Hayana pacyeTa cueHapues
3KCNMpaLun No KNVeHTaM - 3HaYeHve no ymonyaHuio. byaet npyumeHeH B
KnupuHrosyto ceccuto

exp_weight_client_default d3.2 Bec cueHapues akcnvpauum B UToroBom 'O NSt KIMEHTCKUX pas3fenos -
3HaueHue no ymonyaxuio. byaer npumeHeH B K/IMpUHrosyto ceccuio

coeff_im d16.5 KoathdmumeHT ntorosoro N0 ans b®. byaeTt npumeHeH B KIMPUHIoByto
ceccuio.

check_limit_on_withdrawal i1 MpoBepka pocTaToyHOCTM obGecneveHnss 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. BUpTyanbHblii IMMWT No pesynbratam KIMpUHroBoi ceccum MeHsieT-
CA TONbKO Ha BeNNUMHy foxopaalybbiTka. byaet npumeHeH B KnupuHrosyto
ceccuio

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 KMPUHIOBYtO Ceccuto

no_fut_discount_client_default i1 dnar 3anpeLLeHns NCnob30BaHWsA CKUAKN MO (oblovepcaM A5 KITMEHTOB -
3HauyeHue no ymonyanuto. 1 - 3anpert, 0 - HeT. bygeTt npymeHeH B KnnpuH-
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 OrpaHnyeH. 3anpeLleHbl TOProBble onepauymn, KpoMe onepaumin CHATUS 3asBOK.
1 JocTyn K Topram B YTPEHHIO TOProBYH CECCUI0 Pa3peLLeH.

« MMone order_allowed_in_weekend_session MOXeT NpyHUMaTh Crefytolme 3HaveHns:

0 [ocTtyn Kk Topram B AOMOSIHUTENbHYH TOPrOBYH CECCUIO BbIXOAHOIO AHSI OrpaHuyeH. 3anpeLleHbl TOProBble onepauumun, Kpome one-
paumii CHATUSI 3asBOK.

1 JocTyn K TOpram B fIONOSIHUTENIbHYIO TOProBYK CECCUI0 BLIXOAHOIO AHA paspeLleH.
4.15.1.7. Ta6nuuya sys_messages: Coo6LieHus TOProBoii cuctTembl

Ta6n. 63. MNonsA Ta6nuubl Sys_messages

Mone Tun OnucaHune

repliD i8 CnyxebHoe nosie NoacuUcTeMbl penmkawmn
replRev i8 CnyxebHoe nosne nofAcucTeMbl pennkaumm
replAct i8 CnyxebHoe nose nogcucTeMbl penmkawmm
msg_id i4 YHVKabHbIN nAEHTUMKATOP Co0bLLeHNA
lang_code c8 A3bIK CO06LLEHMSA

type_id i4 Tun coobLeHns

moment t [Jata 1 Bpems peructpauum coobLleHus
text c255 KpaTtkunit TekCT coobLieHns

urgency i1 Mpu3sHaK CPOYHOCTH COOBLLEHNS

status i1 Craryc coobLeHuns

message_body c4000 MMoNHbIN TEKCT COOOLLEHMS

Tunbl COOBLLEHWIA:

type_id TekcT Wab/ioHa Coo6LEeHNA

4 YBaKaeMble K/IMEHTbI, eC/IN LieHa OCTaHeTCA Ha TeKyLLEeM YPoBHe B TeyeHue #ShiftTimeMin# MuHyT, To Toprv dobroyepca-
Mu #B®# 6yayT npmoctaHoBneHbl Ansa #HomepPaclumpenus# pacwumpenuns #FPAHVLA#Hel rpaHnLbl Anana3oHa oueH-
Ku LLeHoBOro kopugopa un #PVICKOB#.

5 Topru chbtovepcammn #5@# npuocTaHoBeHb! ANns #HomepPaclvpenns# paclumnperus #FPAHULA#Hel rpaHnsl avana-
30Ha OLIeHKM LieHoBoro kopugopa n #PNCKOB#.

6 Toprn dbrodepcamu #b6®# Bo306HOBNEHbI. HoBble #PAHVILIA#HME ueHOBble rpaHuubl cocTaenstoT: #UpCotir/
DownCotir#, HoBasi cTaBka #NEWRATE#.

Cpegactsa O coctaBnsoT #AmountGO# #valuta#, nsmeHeHne k npegpiayliemy aHio #DiffAmountGO# #valuta#.

Toprv dhbtouepcamu #5P# nprocTaHoOB/EHDI.

Topru (pbtouepcamyt #5P# BO306GHOBNEHbI.

11 Cn1CoK y4aCTHUKOB, NMPeA0CTaBNAAOLLIMX KOTUPOBKY Ha 60nblune o6bemsl - https://www.moex.com/s2996

12 BHuumaHnue! CerogHs nocnefHuii AeHb obpaweHns u akcnupauun #TEKYLWMECALU# #HEOENbHbIE?HegenbHbIx#
#AMEPUNKAHCKUNX/EBPOMENCKUNX# #MAPXXUVPYEMbIX/MPEMUA/bHbIX# #PACUETHbBIX/NMOCTABOUYHbIX# on-
LIMOHOB Ha akuumn (#bod#).

13 Ceiluac MOXHO CH/MAaTb 3as1BKU.

18 Kypcbl BantoT ansa pacyeta Bapmapxu n FO B KnupuHrosoii ceccun: 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 OnpepeneHa LeHa UCMOMHEeHUs. ..

500 CBO6OAHbIN TEKCT AN1A WTAaTHbIX CO0OLLEHNIA

501 CBOGOHBIN TEKCT A1 HELUTATHbIX COOBLLEHNIA

4.15.1.8. Ta6nuua opt_sess_contents: CnpaBo4YHUK TOPryemMbIX UHCTPYMEHTOB (OMLINOHbBI)
Tabnvua cogepXnT CnpaBoOYHNK MHCTPYMEHTOB, HA3HAYEHHbIX K TOPram B TOProBbIil A€Hb.

Ta6n. 64. Mona Tabnuybl opt_sess_contents

Mone Tun OnucaHve
repllD i8 Cnyxe6Hoe none noAcucTeMbl pennkaumm
replRev i8 CnyxebHoe none nogcucTeMbl penkaumm
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Mone Tun OnucaHune

replAct i8 CnyxebHoe none nofcucTeMbl pennkaumm

sess_id i4 MaeHTndmkaTop ToproBoro AHA

isin_id i4 YHVKa/TbHbIN YACIOBOW UAEHTUNKATOP NHCTPYMEHTa

isin c25 CWMBOJIbHbIN KO MHCTPYMEHTA

short_isin c25 KOpOoTKMiA CUMBO/bHBIN KOA, UHCTPYMEHTA A4/15 MHPOPMALMOHHbIX CUCTEM

name c75 HavmeHoBaHve MHCTpymMeHTa

base_contract_code c25 Kof 6a30BOro akTuea.

fut_isin_id i4 KoZ goblo4epCHOr0 NHCTPYMEHTA

settlement_price_open d16.5 PacueTtHas ueHa (TeopeTnyeckasi LieHa OMUMOHA) HAa Hayaslo TOProBoro
[Hs.

base_im_covered_sell d16.2 Basosoe 'O nog, oAHy NOKPbITYO0 NO3ULMI0 Nognucyrka (pyo).

base_im_sell dl6.2 BasoBoe 'O nog ogHy HEMOKPLITYHO No3uLmMio nognucurka (pyo).

put i1 Twn onumoHa. 0 - Call onuumoH,1 - Put onumoH

strike d16.5 LleHa cTpaiik

roundto i4 KonuyecTtBo 3HaKOB Moc/e 3ansToil B LeHe

last_trade_date t [JaTa OKOHYaHWsA 06paLLEHNSt MHCTPYMEHTA.

signs i4 Mone npusHakoB

settlement_price d16.5 PacueTHas ueHa (TeopeTuyeckas LieHa onuyoHa) nocne nocnegHero Ku-
puHra.

base_im_buy d16.2 Baszosoe 'O nog, NoKynky MapXmpyemoro onLuoHa.

option_series_id i4 MaeHTudmKaTop ONLMOHHO cepun

state i4 COCTOsIHME TOProB Mo UHCTPYMEHTY.

trade_mode_id i4 PexuM TOpros, B KOTOPbIA BXOAWUT MHCTPYMEHT. OAWNH MHCTPYMEHT MOXET
BXOAWTb TOMbKO B 1 pexum Topros. Homep 6uta, Hymepauusa HaunHaeTcs
cl.

group_mask i8 ButoBasi Macka rpynn, B KOTOpble BXOAUT MHCTPYMEHT

trade_period_access i8 Mpu3Hak TOproBny B onpeaeneHHbIi TOProebiil nepuog (butoBas macka)

base_im_covered_sell_erc d16.2 BasoBoe 'O nog ogHy NOKpbITY0 No3uumio nognucyvka ans KOYP (py6)

base_im_covered_sell_hrc d16.2 Ba3osoe 'O nog, ogHy NOKpbITYHO no3uuuio nognucyvka ans KNYP (py6)

base_im_covered_sell_Irc d16.2 Basosoe 'O nog, o4Hy NOKPbITYO No3uumio nognucyvka ans KHYP (py6)

base_im_covered_sell_mrc d16.2 Basosoe 'O nog ofHy NOKPbITYH0 No3uuuio nognucunka ans KCYP (py6)

base_im_sell_erc d16.2 BasoBoe MO nog, ogHy HEMOKPLITYH NO3uLMio nognucuunka ans KOYP (py6)

base_im_buy_erc d16.2 Baszosoe 'O nog, nokynky mapxumpyemoro onuuoHa ans KOYP (py6)

base_im_sell_hrc d16.2 Basosoe MO nog ogHy HEMOKPLITYHO No3uuumio nognucyuka ans KnypP (py6)

base_im_buy_hrc dl6.2 BasoBoe 'O nog nokynky mapxupyemoro onuuoHa ans KMnypP (py6)

base_im_sell_Irc d16.2 BasoBoe MO nog, ogHy HEMOKPLITYHO No3uuymio nognucymka ans KHYP (py6)

base_im_buy_Irc d16.2 Ba3osoe 'O nog, nokynky mapxvpyemoro onuuoHa ans KHYP (py6)

base_im_sell_mrc d16.2 Basosoe MO nog o4Hy HEMOKPLITYIO No3uumio nognucyvka ans KCYP (py6)

base_im_buy_mrc dl6.2 BasoBoe 'O nog nokynky mapxupyemoro onuuoHa anst KCYP (py6)

settlement_price_clr d16.5 PacueTHas LeHa npeacTosLein KnmprnHrosoli ceccum.

MpumeyaHus:

¢ TOYHOCTb LEH B K/IMPUHIOBLIX CAeNKax MOXET NpeBbilaTb yKasaHHyo B rnone roundto ONA MHCTPYMEHTa, UeHa Takoii COENKN MOXeT

6bITb HE KpaTtHa MUHUMaJibHOMY LWary LeHbl.

« [None signs saBNsieTcs 6GUTOBO MACKOW 1 NPYHUMAET Criefytowme 3HaYeHns:

0x10 [lpu3HaK aHOHVMHOW TOProB/N

0x20 [Mpu3HaK HeaHOHVMHOW TOProBAx

* [lone state MOXeT NpPUHMMAaTL cneayroLlme 3HaYeHus:

0 Ceccus no 3TOMY MHCTPYMEHTY Ha3HayeHa. Hesb3a cTaBuTb 3adABKW, HO MOXHO YAa/IAThL 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 VicnonHeHue no pacnucaHuio
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 MpeHTndomkaTop ToproBoro gHs

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 nona qty_ratio COCTOMT B yKasaHun KONIMYecTBa 1 HanpaseHNst UHCTPYMEHTa, BXOASALLIETO B CBA3KY: eC/v 3HaveHue gty_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 OnucaHvne

repllD i8 CnyxebHoe nose nogcucTeMbl penmkawmm

replRev i8 Cnyxe6bHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe nosie NoAcUCTeMbI penmkalmn

isin_id i4 YHUWKasIbHbI YNCI0BOI MAEHTUIMKATOP MHCTPYMEHTa

client_code c7 Kof knneHTa

vm_intercl dl6.2 BapuaunoHHas mapxa, cnucaHHas Uy MnoslydeHHast B MPOMEXYTOUHbIN
KTVPUHT

premium d26.2 Py6neBas npemusi no ONUMOHY, MoslydeHHas/CnMcaHHas B MPOMEXYTOY-
HbIA KAVPUHL. BkatoyaeT B cebs hMHAHCOBBIN pe3ybTaTr UCMOSTHEHUS MO-
3uumn.

premium_in_settl_currency d26.2 BantotHaa npemus no OnuuoHy, noslydyeHHas/cnmcaHHas B MPOMEeXyTou-
HbIli KNUPWHT. BkAtoYaeT B cebs (DHAHCOBLIN pe3ynbTaT UCMOTHEHUS Mo-
31Lmn.

4.15.1.13. Ta6nuua opt_exp_orders: MopyyeHus Ha IKcnMpaymio

Ta6n. 69. Monsa Ta6nuubl opt_exp_orders

Mone Tun OnucaHvne

repliD i8 CnyxebHoe none nogcucTembl penkaumm

replRev i8 CnyxebHoe nosie NoacuUcTeMbl penmkawmn

replAct i8 CnyxebHoe none nofAcucTeMbl pennkaumm

exporder_id i8 M aeHTudmkaTop nopyyYeHust Ha aKcnupaumio

client_code c7 Koga knneHTa

isin_id i4 YHUKaU/TbHbIV YAC/TOBOI NAEHTUMKATOP MHCTPYMEHTA

xamount i8 KonnuectBo akcnmpmpyeMbix No3uLuii

sess_id i4 MaeHTndmkaTop ToproBoro AHA

date t [ata v Bpems

xamount_apply i8 KonuyecTBo B NOpyYEHUSAX HA MOMEHT MPOMEXYTOYHOTO KnunpuHra. Mone
SIBNSIETCA yCTapeBLWUM 1 6yaeT yaaneHo B Bepcun 9.9

4.15.1.14. Ta6nuya fut_bond_nkd: HK[, Ha gaTy NCNO/IHEHUS CPOYHOI0 KOHTpPakKTa ¢ o6nurayueii

Ta6n. 70. Nona ta6nuysbl fut_bond_nkd

Mone Tun OnucaHvne

repllD i8 CnyxebHoe none noAcucTeMbl pensimkaumm

replRev i8 CnyxebHoe nose nogcucTemMbl penkaumm

replAct i8 CnyxebHoe none nogcucTeMbl penimkaumm

bond_id i4 LincopoBoii Koz obnuraumm

date t [Jata BbInnatbl KynoHa

nkd d16.7 HK[, Ha gaty Bbinnarbl KynoHa

is_cupon i1 MpusHak: 0 - HK/, Ha AaTty MCNo/THEHMS CPOYHOIO KOHTpakTa ¢ obnurayme,
2 - HK[ Ha paty noctasku obnurauum

4.15.1.15. Ta6nuya fut_bond_nominal: Pasmepbl BbinjiaT HOMUHA/IbHOW CTOMMOCTX 06GUrayumn

Ta6n. 71. Nona ta6nuubl fut_bond_nominal

Mone Tun OnucaHvne

repllD i8 Cnyxe6bHoe none noAcucTeMbl penkaumm
replRev i8 CnyxebHoe none nogcucTeMbl penkaumm
replAct i8 CnyxebHoe none nogcucTeMbl penkaumm
bond_id i4 LincppoBoii kog obnuraumm

date t [Jara Bbinnarbl KynoHa

nominal d16.5 Pa3mep BbInnaT HOMWHaIBLHON CTOMMOCTK
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Mone Tun OnucaHune

face_value d16.5 Pa3mep octaTo4HOli HOMUHAILHOW CTOMMOCTY 0GUraLmm
coupon_nominal d8.5 CTOUMOCTb KynoHa B % OT HOMUHana

is_nominal i1 Mpu3Hak 3anucu B Tabnuuax HoMmuHanos: O - Pasmep ocTaToyHon HOMU-

HaJ1bHOI CTOMMOCTM Ha AaTy UCMOJSIHEHMSI CPOYHOTO KOHTpakTa ¢ o6nura-
uneid, 2 - Paamep ocTaTouyHO HOMUHANBHOV CTOMMOCTU Ha AaTy NOCTaBKm
obnmraumu.

4.15.1.16. Ta6nuya fut_bond_isin: CnpaBoYHUK COOTBETCTBUSA MHCTPYMEHTOB CNOT-aKTMBaMm

Ta6n. 72. Mona Ta6nuubl fut_bond_isin

Mone Tun OnucaHve

repliD i8 CnyxebHoe nosie NoAgcUCTeMbI penmkalmm

replRev i8 CnyxebHoe nosne nofcucTeMbl pennkaumm

replAct i8 CnyxebHoe nose nogcucTeMbl penmkalmm

isin_id i4 YHVKa/TbHbIN YACOBOW UAEHTUUNKATOP NHCTPYMEHTa
bond_id i4 YHUKaU/TbHbI YAC/TOBOI NAEHTMMKATOP CNOT-aKTBa
coeff_conversion d5.4 KOHBepCHOHHBI koadhdmumeHT

4.15.1.17. Ta6nuuya user: Nonb3oBarenn cUCTEMbI

Ta6n. 73. NMona Ta6nuubl user

Mone Tun OnucaHvne

repliD i8 CnyxebHoe nose nogcucTeMbl penmkawmm

replRev i8 Cnyxe6bHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe nosie NoacUCTeMbI penmkalmn

login c20 JlorvH yyacTHuKa Topros

start_date t Bpems Hayana gencTaus normHa

end_date t Bpems okoH4aHWs AencTeua normHa

client_code c7 CeMur3HaYHbI KOg, KneHTa

operation_mask i4 BuToBas Macka. 3afaeT paspeLleHns Ha BbINOTHEHWE onepaLmii:

* 2 - JIMMNTUPOBAaHVE OTKPLITbIX NMO3ULMIA Mo BO.

e 8 - JlumutuposaHue B® (nepesog geHer). MoXeT 6blTb YCTAHOB/IEHO
TOMIbKO Oneparopom-P® nnv AgMuHucTpaTtopom Topros.

* 16 - Bo3spar feHer.
e 32 - IMMUTUPOBaHNE K/INEHTOB.
» 128 - YcTaHOBKa OrpaHnyeHuii no KnneHTam.

» 1024 - YcTaHOBKa OrpaHuyeHuii no 3asskam gnsi SMA n0rmHoB.

lang i2 Kopg, s13blka ons coobLyeHnii

sma_flags i4 ButoBas macka (cm. MNprmMeyaHus):
» 1-i1 6uTt - Cancel on Disconnect
e 2-ih 6uT - Cancel on DropCopy Disconnect

e 3-i1 6UT - SMA-NIOTUH.

sma_status i4 ButoBasi Mmacka (cm. MpumeyaHus):
» 1-/i 6UT - paspelunTb/3anpeTTb TOProBble onepauuy 4as 1oruHa

e 2-ii BUT - CHUMATbL/HE CHUMATbL 3asiBKM NPU 3anpeTe TOProBbIX onepawuii

C JlornHa.
aspref i4 MaeHTudmkatop nonb3osarens. ns 3asBokK, NogaHHbIX 0T SMA-norvHa -
naeHTndunkatop MASTER-normHa.
user_level i1 YpoBeHb N10rviHa Nonb30BaTens:
* 1-P®
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Mone Twvn OnucaHvne
e 2-b0®
e 3 - KnueHt

password_expiration_date

[aTta ncTeueHnst cpoka AeiicTBuUS naponsi.

Mpumeyanus:

« Mone sma_flags siBnsieTca 6UTOBOI Mackoii:

o 1-i 6uT: 0 - Pexxkum Cancel on Disconnect Bbik/toueH Ans nornHa, 1 - Pexum Cancel on Disconnect BktoueH gns 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 orvHa

o 3-1 6uT: 0 - Pexxkum SMA BbIK/HOUEH /151 NTOTUHA, 1 - Pexxkum SMA BK/OYEH A/151 IOTUHA.

« lMone sma_status aBnseTcss GUTOBOIN MaCKOIA:

o 1-ii 6uT: O - pa3peLLaeT TOProBble Onepawuu A4s IoTMHa, 1 - 3anpeLLaeT TOprosble onepauun 4is norvHa

o 2-1 6uT: 0 - He CHMMATb 3asiBKM SIoTUHa npwy 3anpeTte TOProBbIX onepaunn ¢ NornHa, 1 - cHUMaTb 3asBKM NOrMHa Npu 3anpeTte TOProsbIX

onepauun ¢ noruHa.

4.15.1.18. Ta6nuua sess_option_series: ONUMOHHbIE cepun

Ta6n. 74. NMons Ta6bnuubl sess_option_series

Mone Tun OnucaHve

repllD i8 CnyxebHoe none noAcucTeMbl pensimkaumm

replRev i8 CnyxebHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe none nogcucTemMbl pennkaumm

series_id i4 M peHTudmkaTop onuuoHHo cepum

underlying_id i4 MaeHTudmkaTop dblovepca

base_contract_id i4 MpaeHTndmkaTop 6a30BOro KOHTpakTa

expiration_date t [lata 3aBepLueHns neproga akcnmpauum

expiration_anchor_date t FkopHas fata (gara sKcnupawymn onuyvoHHOW cepun)

days_to_expiration i4 KonuuecTtBo pabounx gHei (Mo MeCTHOMY KaneHzapto) A0 UCMOSTHEHNS

years_to_expiration f Bpems fo akcnvpauum onumoHa B AoNAX roga (kasleHaapHbIX AHel 40 aKe-
nMpauum/KonM4ecTBo AHel B roay)

series_type cl Tun cpoyHocTH onuunoHa. W-HefenbHbIn; M-MecauHbli; Q-KBapTasibHbIiA.

small_name c25 CUMBO/IbHbIN KOA,

strike_step d16.5 Lar cTalikoB

use_null_volat i1 1 - BK/IKOYEH peXuM pacyeTa HynieBoi BoniatuabHocTu, 0 - BbiknoueH

sub_risk i1 1 - Bk/IloYeH pexuM yyeta pycKoB Mo nogroykam pucka, 0 - Beik/ioueH

volat_min d20.15 JIMMnT BONATUIBHOCTU MUHUMAa/TbHBIA

volat_max d20.15 JIMMWT BONaTUBLHOCTU MaKCMMaslbHbIi

volatility_risk f TekyLlas cTaBka pucka BONaTu/bHOCTU B A0NSX

volatility_mismatch_risk f TekyLas cTaBKa pucka paccor/iacoBaHusa BOMATU/ILHOCTU B A0MAX

signs i4 Mone npusHakos

a_black f MapameTp pacyeTta KpMBOIi BONaTuibLHOCTY No mogenu bnaka-Loynsa

b_black f MapameTp pacuyeTa KpuBOI Bo/laTUILHOCTM No Mogenu bnaka-LWoynsa

c_black f MapameTp pacueTa KpvBOIi BONATUALHOCTM N0 Mogenu bnaka-Lloynsa

d_black f MapameTp pacueTa KpuBOIi Bos1aTUILHOCTM No Mogenu Bnaka-LWoynsa

e_black f MapameTp pacyeTta KpMBOIi BONaTuibHOCTY No mogenu bnaka-Loynsa

s_black f MapameTp pacuyeTa KpuBOI BoslaTUILHOCTM No Mogenu bnaka-LWoynsa

a_bach f MapameTp pacueTa KpuBOIi BOATUILHOCTM MO Mogdenu bawense

b_bach f MapameTp pacyeTa KpyBOI BONATUILHOCTY NO Mogenu ballense

c_bach f MapameTp pacyeTta KpvBOI BONATULHOCTY NO Mogenu ballenbe

d_bach f MapameTp pacueTa KpuBOIi BONIATUILHOCTM MO Mogeny balense
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Mone Tun OnucaHune

e_bach f MapameTp pacyeTa KpyBOIi BONATWULHOCTY N0 Mogenu ballense

s_bach f MapameTp pacyeTta KpvBOI BONaTUILHOCTY NO Mogenu balense

m_bach f MapameTp pacyeTta KpVBOW BONATWULHOCTY NO Mogenu balenbe

r f BespuckoBas NpoLeHTHas cTaeka.

fixed_spot_discount f CyMMa AMCKOHTUPOBAHHbIX 3HaYeHW i 06bSABMNEHHbIX [JEHEXHbIX MOTOKOB.

projected_spot_discount f CyMMa AMCKOHTUPOBaHHbIX 3HAYEHWI MPOrHO3HbIX AEHEXHbIX NOTOKOB.

margin_style i4 Cnocob6 MapxupoBaHus onuuoHa. 0 - MapXvupyemblii; 1 - npeMuasibHbIiA.

settlement_type i4 Twvn onumoHa. 0 - pacyeTHbIi; 1 - NOCTaBOYHbINA.

exercise_style i4 Cnoco6 ncnosiHeHus onuuoHa. 0 - amepukaHckuii; 1 - eBponeickuii.

min_step d16.5 MUWHMMaTbHBIN LIar 3MEHEHNS LiEHBI.

step_price d16.5 CTOUMOCTb Liara LieHbl.

lot_coefficient i4 KoathdomumeHT, ykasbiBalowuii Ha 06bEM 6a30BOr0 akTBa B KOTMPOBKE
KOHTpakTa 1 cTpavikax OnuyoHHOR cepun.

interest_rate_risk_up f CTtaBka paccornacoBaHusi NPOLEHTHOr0 pucka B CUEHapuUn OBWKEHMUS
CTaBKW I BBEPX.

interest_rate_risk_down f CTtaBKa paccorfiacoBaHvs NPOLEHTHOrO pucKa B CLeHapuu ABVKEHWS
CTaBKu I BHU3.

step_price_curr d16.5 CTOMMOCTb Liara LieHbl B BatoTe. Vcnonb3yeTcs A1 KOHTPakToB C pa-
yeTamu B BaUlloTe, 719 PyOneBbIX KOHTPAKTOB 3Ha4YeHue cosnajaeT co
step_price.

underlying_price d16.5 TekyLwias LeHa cnoT UHCTPYMEHTA, a B AeHb 3KCNMpauumn - LeHa Huxene-
)Kallero akTnea, OTHOCUTE/IbHO KOTOPOW 6yAyT MCNOJTHEHbI OMUMOHLI (NO-
OPOGHOCTM CM. B COOTBETCTBYHOLLEN cneuuduKkaLm KOHTpakTa).

lot_volume i4 KonuuecTtso eanHuL, 6a30BOro aktmea B MHCTPYMEHTE.

sess_id i4 MaeHTndmkaTop ToproBoro AHA

step_price_clr dl6.5 CTouMOCTb Wwara LieHbl B KNMPUHIoBYHO Ceccuto.

step_price_interclr d16.5 CTOMMOCTb Luara LieHbl NPOMEeXyTOYHOro KvpuHra. MNone siBnsietca ycra-

peBLUM ¥ ByAeT yaaneHo B Bepcun 9.9.

r2

BespuckoBas cTaBka FX2 BantoTHol napbl FX2/FX1 (ona npeMuanbHbIX
OMUMOHOB Ha Ba/lOTY); CTaBKa AMBUAEHAHOW AOXOAHOCTU g (418 Npemu-
a/1bHbIX OMUMOHOB Ha UHAEKC).

interest_rate2_risk_up

CraBka paccornacosaHusi NpOLIEHTHOTO puUcKa B CLEeHapuu ABWXEHUs
CTaBKu 2 BBEPX.

interest_rate2_risk_down

CTtaBKa paccorniacoBaHusi MpPOLIEHTHOTO puUcKa B CLEHapun ABWXEHUS
CTaBKM 2 BHU3.

d_sess_assign

JaTa nctopuyeckv NepBoro HasHa4YeHWK OMLMOHHON cepun B TOpru

expiration_time

Bpewmsa akcnvpauun B Toprax

MpumeyaHus:

* [lone Sigl"IS ABM1SETCA GUTOBOI MAacCKO Y MOXET npuHuMaTth cnegyrupe sHa4eHus:

Ox1 3kcnupauus no pacnucaHuio nnm akcnupauma B KnupuHrosyto ceccuio: 0 - B KnupuHrosyto ceccuto; 1 - no pacnucaHuio

4.15.1.19. Ta6nuya investor: CnpaBoYHUK KJINEHTOB

Tab6n. 75. Mona Tabnuubl investor

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nofcucTeMbl pennkaumm

replRev i8 CnyxebHoe nose nogcucTeMbl penmkawmm

replAct i8 CnyxebHoe none nogcucTembl penkaumm

client_code c7 Koga knueHTa.

name c200 HavmeHoBaHue KnveHTa.

calendar_spread_margin_type i1 Tun MapXxupoBaHUa KasleHAapHbIX CnpesoB Ans knneHTa. 3 - MonyHeTTo,
4 - HeTTo. Byget npymeHeH B KNMPUHIoBYHO Ceccuto.

is_blank i4 Mpu3Hak pasgena-6onBaHkn AN OHNaAKH-perncTpauum.
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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.

coeff_im dl6.5 KoadhdmumeHT utorosoro o.

no_fut_discount i1 dnar 3anpeLleHns Ucnosb3oBaHKsa CKMAKU No dblovepcam. 1 - 3anpert, 0
- Her.

num_clr_2delivery i4 KonnyecTtBo KMPUHIOB A0 3KCnupauuy A8 Hayana pacyeta cueHapues
IKCnMpauuu.

exp_weight d3.2 Bec cueHapueB akcnvpaumu B utorosom 0.

xstatus i8 Mpu3Hakn pasgena, pacluMpeHHoe.

client_risk_level i4 KaTteropus ypoBHs pucka KneHTa.

MpumeyaHus:

« [one xstatus siBNseTcA 6UTOBOI MacKo:

o Ox1-AYy

o 0x2 - O60c06NEHHBbIN

o 0x4 - bpokepckas cdmpma Trna 4y

o 0x80 - dusnyeckoe nNnLo
o 0x100 - FOpuguyeckoe nnuo

o 0x200 - Hepe3ngeHT

o 0x2000 - NNC (MHaMBMAYyanbHbIA UHBECTULMOHHBIN CYET)

o 0x4000 - Mpu3HaK paspeLLeHnst KPOCC-CAEOK A1 afPECHbIX 3asBOK. 1 - KPOCC-CAENKM paspeLleHbl; 0 - KpOoCCc-CAeNKM 3anpeLleHb

o 0x8000 - /luuo 6e3 rpaxaaHcTBa
o 0x20000 - CO6CTBEHHbII
o 0x40000 - KnueHTckuii

o 0x80000 - Cneu.B®

o 0x10000000 - lononHUTeNbHbI COBCTBEHHDIN pasaen
o 0x10000000000 - KsanutunumpoBaHHbIi MHBECTOP
o 0x40000000000 - CHATb NaccMBHYHO 3asABKY NpY Kpocc-caesnke
« [Mone client_risk_level MOXeT NpuHMMaTh CNeayoLwme 3Ha4YeHus:
o 0 - He ykasaHo (3Ha4eHvie No yMOo4aHuio)
o 1 - KnueHT ¢ HayanbHbiM 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. Ta6nuya fut_margin_type: Tun mapxuposaHusi

Ta6n. 76. NMona ta6nuubl fut_margin_type

Mone Tun OnucaHvne

repliD i8 CnyxebHoe nose nogcucTeMbl penmkalmm

replRev i8 Cnyxe6bHoe none nogcucTembl pennkaumm

replAct i8 CnyxebHoe none nogcucTembl penkaumm

code cl2 PacueTHbIli Kog, nnu Kog, Bpokepckoii ®upmbl

type i1 MpusHak PK/B® (0 - PK, 1 - B®)

margin_type i1 Tun mapxuposaHus. 2 - bpyTTo, 3 - NonyHeTTO, 4 - HetTo.
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Mone Tun OnucaHune

UCP_type i1 Mpu3Hak npuHagnexHoctn PK k EanHomy Myny.

prohibit_coeff d16.2 KoathdmumeHT 3agomkeHHocT no PK/B®/pasgeny. 3agaer Mmakcumasib-
HOe COOTHOLLEHVEe pasmepa oTpuLiaTesIbHoro cBO60AHOM0 IMMUTa K TOPro-
BOMY JIMMUTY, MO MNPEBbILLEHNN KOTOPOro CUCTEMA CTABUT 3arnpeThbl Ha Bbl-
nosiHeHWe onepauuii. Pexxuim 3anpeta onpegensietcs nonem prohibit_type.

prohibit_type i4 Tun aBTOMatuyeckoro 3anpeta ana PK:
* 1 -3anpert OTKPbITUSA NO3NLWIA
e 2 - 3anpeT BbiCTaBNEHNS 3a5BOK.

settlement_account_type i1 Tun PacueTHoro Koga. O - co6eTBeHHbI PK, 1 - knneHTtckmin PK, 2 - PK
Tuna ay.

operator_input i1 Bnokvuposka no PacuyeTtHomy Kogy, BbicTaBneHHana AgmuHuctTpaTopom TC.

0 - oTkNtoYeHa, 1 - BKIOYeHa.

MpumeyaHus:

 [None operator_input MOXeT NpUHMMaTh 3HaueHue: 0 - 610KMPOBKa OTKNOYEHA, 1 - 6/10KMpOoBKa BKNOYEHA. [pyn BKIKOYEHUMN pexmma 6/10-
KMPOBKW aBTOMaTUYECKN CHUMAIOTCS 3a5BKW, BbICTAB/IEHHbIE CO BCEX KIMPWHIOBLIX pasfenos b®, npusssaHHbIX K 6r10kmpoBaHHoMy PK.
CHsATbIE 3a5BKM B Mosie xstatus nomeyvaroTcs cneuuanbHbiM npu3Hakom - OperatorinputSA (0x1000000000000). B pexume 6510KMpoBKM
yCTaHaB/MBaETCA 3anpeT Ha nogady NobbiX TOProBbix komaHA, B TC € ykasaHWeM K/IMPUHIOBbIX pasfenos 6pokepckunx hupm, npussasaH-
HbIX K faHHOMy PK, a Takoke 3anpeLueH nepeHoc nosuuuii mexay b®. B 3asiBkax 1 caenkax, chopmMrpoBaHHbix No PK AGMUHUCTpaToOpoMm
TOProB B pexvme G/IOKMPOBKY, B NoNsAx xstatus (B 3asiBkax) 1 xstatus_sell nnu xstatus_buy (B caenkax) NpocTaBniseTcs cneunanbHbli

npu3Hak - OperatorinputSA (0x1000000000000).

4.15.1.21. Ta6nuua fut_settlement_account: PacueTHbIV Kop,

Ta6n. 77. Nona ta6nuybl fut_settlement_account

Mone Tun OnucaHvne

repliD i8 CnyxebHoe nosne nogcucTeMbl pensmkalmm
replRev i8 CnyxebHoe none noAcucTemMbl penkaumm
replAct i8 CnyxebHoe none nogcucTembl penmkaumm
code c7 Kog, Bpokepckoint dupmbl nnu Knuentckuii Kog,
type i1 Mpu3sHak B® - 1, KnueHT - 2
settlement_account cl2 PacueTHbIli Kopg,

4.15.1.22. Ta6nnya sma_master: MpuBsaska SMA-noruHa K MASTER-NOrmHy

Tabnuua cogepxut nHchopmauumio o npuesaske SMA-normHa K MASTER-10ruHy.

Ta6n. 78. NMona Ta6nuubl sma_master

Mone Tun OnucaHvne

repllD i8 CnyxebHoe nose nogcucTeMbl penmkawmm
replRev i8 CnyxebHoe none nogcucTembl penkaumm
replAct i8 CnyxebHoe nose noacucTeMbl penmkaymm
sma_asp c20 SMA-NOrvH.

sma_aspref i4 MaeHTudurkatop SMA-noruHa.

master_asp c20 MASTER-n0rvH.

master_aspref i4 MaeHTndmkatop MASTER-noruHa.

4.15.1.23. Ta6nuuya sma_pre_trade_check: HacTpoiiku npegBaputenbHbix npoBepok SMA-noruHa

Tabnuua coaepXuT MHGhOpPMaLIMIo 0 HACTPOKax NpefBapuTebHbIX NpoBepok SMA-MoruHa.

Ta6n. 79. NMonsa Ta6nuubl sma_pre_trade_check

Mone Tun OnucaHune

repliD i8 CnyxebHoe nose nogcucTembl penkaumm
replRev i8 CnyxebHoe none noAcMcTeMbl pennkaumm
replAct i8 CnyxebHoe nose nofcucTeMbl pennkawmm
check_id i8 YHVKaNbHbIN nAeHTUMKATOP 3anucy.
sma_asp c20 SMA-NOrvH.
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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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Mone Tun OnucaHune
isin_id i4 YHUWKasIbHbI YNCI0BOI MAEHTUIMKATOP MHCTPYMEHTa
xamount i8 KonnyectBo KOHTPaKTOB, NOA/IEXALLMX NCTO/THEHMIO (C YHETOM 3HakKa)
sess_id i4 MaeHTudmkaTop ToproBoro AHA
xamount_apply i8 KonuyecTtBo B NOpyYEHUSAX HA MOMEHT MPOMEXYTOYHOTO KnnpuHra. Mone

SIBNSIETCA yCcTapeBLwUM 1 ByaeT yaaneHo B Bepcun 9.9

date

[Jarta v Bpemsa nogayn/usmeHeHns nopyyeHms

4.15.1.27. Ta6nuua discrete_auction: NapamMmeTpbl Ha3HAYE€HHbIX AYKLUWOHOB OTKPbITUA

Ta6n. 83. Nona Taénuybl discrete_auction

Mone Tun OnucaHue

repliD i8 CnyxebHoe nosne nofcucTeMbl pennkaumm

replRev i8 CnyxebHoe nose nogcucTeMbl penmkalmm

replAct i8 Cnyxe6bHoe none nogcucTemMbl penkaumm

discrete_auction_id i8 MaeHTndmkaTop ayKuMoHa OTKpbITUSA

sess_id i4 MaeHTndmkatop ToproBoro AHs

add_order_start t Bpems Hayana nprvema 3asiBoK B ayKLyOH OTKPbITUSA

add_order_finish_from t Hauasno nHTepBasia BpeMeHM, B TeHEHUE KOTOPOro NPOU30AAET NpekpaLLe-
HWe npriemMa 3asiBOK B ayKLOH OTKPbITUSA

add_order_finish_till t KoHeL, nHTepBana BpeMeHW, B TeUEHME KOTOPOro NPOU30MAET npekpaLlle-
HWe nprieMa 3asBOK B ayKLVOH OTKPbITUSA

synchro_event_id_start i4 MaeHTudmkaTop cMHxpocobbiTus "discrete_auction_add_order_started”

synchro_event_id_finish i4 MaeHTudmkatop cuHxpocobbiTus "discrete_auction_add_order_finished"

trade_period_id i8 M aeHTudmkaTop Toprosoro nepvoga

trade_period_type i8 Tun Toprosoro nepvoga

Mpumeyanus:

« Mone trade_period_type MOXET NpMHMMaTh cneayoLine 3HavyeHms:

1 OcHoBHasa TOoprosas ceccus.
2 BeuepHasa fononHWTeNbHaA TOproBasi Ceccust.
4 [ononHuTeNbHas ceccus BbIXOLHOTO AHSA.

8 YTpeHHAsa JononHuWTeNbHasa Toprosas ceccus.

4.15.1.28. Ta6nuua discrete_auction_base_contract: Ba3oBble KOHTPaKTbl, HA3HAYE€HHbIE B ayKLUUOH OTKPbITUA

Ta6n. 84. Nona tTa6nuubl discrete_auction_base_contract

Mone Tun OnucaHvne

repllD i8 CnyxebHoe none noAcucTeMbl pensimkaumm
replRev i8 Cnyxe6bHoe none nogcucTembl penkaumm
replAct i8 CnyxebHoe none nogcucTembl pennkaumm
discrete_auction_id i8 MaeHTudmkaTop ayKumoHa OTKpbITUA
base_contract_id i4 UncnoBoii naeHtTudmkarop 6a3oBoro KOHTpakTa
base_contract_code c25 Kog, 6a30BOro KoHTpakTa.

4.15.1.29. Ta6nuua trade_periods:

MapameTpbl TOProBbIX NEPUOAOB

Tabnuua cogepxunT MHDOPMALMIO O PAcMNCaHNK TOPrOBbIX NEPUOAOB.

Ta6n. 85. Mona ta6nuybl trade_periods

Mone Tun OnucaHve

repliD i8 CnyxebHoe none noAcucTeMbl penkaumm
replRev i8 CnyxebHoe nosie noacuUcTeMbl penmkaymn
replAct i8 CnyxebHoe nosne nofAcucTeMbl pennkaumm
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Mone Tun OnucaHune
trade_period_id i8 MaeHTudmkaTop TOprosoro nepunoaa
sess_id i4 MaeHTndmkaTop ToproBoro AHA
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. Ta6nuya session: HchopmaLuusa o TOProBom gHe
Tabnuua cofepxuT MHHOPMALIMIO O pacnUcaHny TOProBbIX AHEN.

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 MaeHTndmkatop ToproBoro AHA

begin t Bpewms Havana

end t Bpems okoHuYaHus

state i4 CocTosiHMe TOProBoro AHs

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 [arta n Bpems Hayana PacueTHoii ceccum

clr_sess_begin t [ata n Bpemsa Hayana KnnpuHrosoii ceccum

settl_price_calc_time t [ata n Bpems 3anycka npouecca onpefeneHns pacyeTHbIX LeH

settl_sess_t1_begin t MnaHoBas farta v BpeMsi Hayasa PacyeTHoi ceccrm B TOProBsbIii geHb T+1

margin_call_fix_schedule t [aTta n BpeMs aBTOMaTnyeckoi onkcalmm MapXnHasbHblX TpeboBaHuii

MpumeyaHus:

* [one state MOXeT NPUHMMATL C/eAyoLLMe 3HAYEHUS:

0 ToproBbiii feHb Ha3HavyeH. Henb3s CTaBUTb 3a8BKW, HO MOXHO yAansaTh.
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1 ToproBblii AeHb UAET. MOXHO CTaBUTb 1 YAAINATL 3asiBKU.

2 TlpvocTaHOBKa TOPros Mo BCEM MHCTPYMeEHTam. Henb3a ctaBuTb 3aABKU, HO MOXHO yAaNATb.

4 TOpFOBbIVI [eHb 3aBepLUeH No BpemeHW. Henb3sa cTaBnTb 1 yAanaTb 3asBKU.

» MMone inter_cl_state BbigaeTcs (N0 6UTOBO):

0x0 HeonpepeneH. MOXHO CTaBuUTb U yaanAaTb 3aABKN.

0x01 Byaywumii Ha cerogHsi. MOXHO CTaBUTb U yAaATb 3asBKM.

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 KNMPUHIOBYHO 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 MaeHTndmkatop ToproBoro AHA

message c64 OnuncaHue cobbITus

server_time t Bpewmsi cobbiTus

Mpumeyanus:

¢ BO3MOXHbI€ TUMbl COOLITUI

event_type =1

message = "session_data_ready"
3akoHuYeHa 3arpyska faHHbIX U3 KIMPUHIOBOW CUCTEMbI B TOPTrOBYO Nepes, HayasioM HOBOro TOproBoro AHs

event_type =5

message = "clearing_started"
Hauano KnupuHrosoii ceccumn

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 ceccun

event_type = 38
message = "settlement_session_finished"
OkoHuaHue PacueTHoli ceccum

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 MaeHTndmkatop ToproBoro AHs

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 MpOLEHT MUHUMA/ILHOTO UCMOSIHEHUSI 06513aTENbLCTB 3a TOProBbI AEHb
fulfil_partial d6.2 MpOoLEHT YaCTNYHOrO UCNOMHEHUSI 065A3aTeNbCTB 3a TOProBbIi AEHb
fulfil_total d6.2 MpOLEHT NOAHOIO UCMONTHEHNST 0653aTeNbCTB 3a TOProBbIA AeHb
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 MaeHTudmkaTop ToproBoro AHA

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 MpouEeHT MUHMMAsTLHOTO UCMOTHEHUSI 065A3aTEeNbCTB 3a TOProBbIi AEHb
fulfil_partial d6.2 MpoLEeHT YacTNYHOro MCNOMHEHUS 06A3aTENbCTB 3a TOProBbIi AEHb
fulfil_total d6.2 MpOLEHT NOSTHOTO UCNOTHEHNS 06513aTENLCTB 3a TOProBbIii AEHb
is_fulfil_min i1 Mpy3HaK MUHUMAa/IbHOTO UCMOSTHEHNS 06S13aTeNbCTB B TEKYLLMA MOMEHT
is_fulfil_partial i1 Mpu3HaK YacTUYHOrO UCMOSTHEHNS 06513aTeNbCTB B TEKYLLMIA MOMEHT

188



13.03.2026 PLAZA Il wnto3 Bepcus 9.3

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 ToproBoro AHA

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 - VIHchopmaLmsi 0 NO3MLMOHHOM COCTOSIHWM H& MOMEHT KNIMPWHIOBOW ceccum no dblodepcam
* opt_pos - MHopmMaLys 0 NO3ULMOHHOM COCTOSIHUM Ha MOMEHT KIMPUHIOBOI ceccum no onumoHam
» fut_sess_settl - PacueTHble LieHbl N0 dibloyepcam
» opt_sess_settl - PacyeTHble LieHbl MO onuyoHam
« pledge_details - Tabnuua getannsauyum 3a10ros
« fut_pos_sa - MiHchopmauys 0 NO3NLMOHHOM COCTOSIHUM PK Ha MOMEHT KnunprHroBoii ceccum no diblodepcam
* opt_pos_sa - VIHchopmaLms 0 NO3ULMOHHOM COCTOsIHUM PK Ha MOMEHT KNMpUHIOBOI ceccumn no onuuoHam
* 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,
noslydyeHHasi/cnucaHHasn B KNMpuHroByto ceccuio, B nepecyete 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,
nonyyeHHas/cnncaHHas B KNMpUHIoBYyto ceccuio, B MepecyeTe 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

Ta6n. 95. Monsa Ta6nuubl clr_rate

4.17.1.3. Ta6nuua clr_rate: Kypcbl Ba/1lOT U MHAEKCOB

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 MaeHTudmkaTop ToproBoro AHA

rate_id i4 MpaeHTundmkaTop kypca

4.17.1.4. Ta6nuua fut_pos: NHchopmayusa o NO3MLUMOHHOM COCTOSHUM HAa MOMEHT KnupuHrosoii ceccun no dobio-
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 MaeHTndmkatop ToproBoro AHs

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. Ta6nuuya opt_pos: NHchopmayma o NO3ULUOHHOM COCTOAHUN HA MOMEHT KnupuHroBoii 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 MaeHTndmkatop ToproBoro AHs

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 onuuoHy, nosydyeHHas/cnucaHHas B KAMpUHroByto
ceccuio. Bkntouaet B cebs hrHaHCOBbLIN pe3ynbTaT UCMOTHEHNS NO3ULWN.
HauncneHHast nnaHoBas BeMUnHa.

premium_in_settl_currency d26.2 BasoTHaa npemusa no onuuoHy, nosny4vyeHHas/cnucaHHas B KIMpUHroByto
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 MaeHTudmkaTop ToproBoro AHA

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 ®aHANHT NPY OTK/TOHEHWM LieHbI KOHTPaKTa OT LieHbl BA 605iblLue 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-
3aTenscTB No B®, B cryyae NpUHYAUTENBHOTO MCMOSIHEHUS, OT CTOPOHBI
noAasLUel nopyyeHne Ha Bbixof 13 B, cTOpoHe, KOTOPYHO NpUHYAUTE N b-
HO 3aKpblnu

step_price dl6.5 CTOMMOCTb LWara LieHbl B KNTMPUHIOBYHO Ceccuio

step_price_curr d16.5 CTOMMOCTb LWara LeHbl B K/IMPUHIOBYO CECCUI0 B Ba/lOTE

4.17.1.7. Tabnuua opt_sess_settl: PacueTHble LeHbI MO ONLMOHaM

Ta6n. 99. Nona Ta6nuybl opt_sess_settl

Mone Tun OnucaHue

repllD i8 CnyxebHoe nose nogcucTeMbl penmkawmm

replRev i8 Cnyxe6bHoe none noAcucTemMbl penkaumm

replAct i8 CnyxebHoe none nogcucTembl penkaumm

sess_id i4 MaeHTndmkatop ToproBoro AHs

date_clr t [ata knupuHra

isin c25 CVIMBO/IbHbIN KO UHCTPYMEHTA

isin_id i4 YHVKa/TbHbIN YACTOBOW UAEHTUMNKATOP NHCTPYMEHTa
volat d16.5 BonaTtunbHocTb onuyoHa

theor_price d16.5 TeopeTnyeckas LeHa onuuoHa

step_price d16.5 CTOMMOCTb LWara LieHbl B KNTMPUHIOBYHO ceccuio
step_price_curr d16.5 CTOMMOCTb LWara LieHbl B KNMPUHIOBYIO CECCUIO B BatoTe

4.17.1.8. Ta6nuua pledge_details: Ta6nuua getanunsauyum 3asioros

Ta6n. 100. Nons Ta6nuupbl pledge_details

Mone Tun OnucaHune

repllD i8 CnyxebHoe nosne nogcucTeMbl penmkalmm

replRev i8 Cnyxe6bHoe none nofAcucTemMbl pennkaumm

replAct i8 CnyxebHoe none nogcucTeMbl penkaumm

client_code c7 Kog, knneHTa

pledge_name c10 Kop nHoCcTpaHHO BasioThl MW LIEHHOW Bymaru

xamount_beg d26.2 KonnuecTtBo LeHHbIX Bymar nnv MHOCTPaHHON BasiOThl HA HaYano Topro-
BOTO [HA

xpay d26.2 CymMMma BBOA0B-BbIBOAOB B LUTYKax LEHHbIX 6ymMar v MHOCTpaHHOM Ba-
NOThI

xamount d26.2 KonnuyecTtBo LEeHHbIX Gymar uamM MHOCTPaHHON BaslloTbl Ha TeKyLuii Mo-
MEHT

rate d16.5 OueHOYHasa CTOMMOCTb €JMHULLbI MHOCTPAHHOW BasltoThbl AW OAHOW LiEH-
Hoi1 Bymaru B py6nsx Po

xamount_beg_money d26.2 KonnuecTtBo LeHHbIX Bymar nny MHOCTPaHHON BasloTbl HA HaYano Topro-
BOTO [HS B py6nsix P

Xpay_money d26.2 CymMMma BBOA0B-BbIBOAOB B LUTYKax LEeHHbIX 6yMar vy 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 - KonmuecTBO LeHHbIX ByMar Wan MHOCTPaHHOW BaslioTbl HA Ha4Yaslo TOproBoro AHs (B pybnsx Po) (paccum-
TbIBa€TCA 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 o NoO3MLUOHHOM cocTosiHun PK Ha MoMeHT KnupuHrosoii ceccumn
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 MaeHTndmkatop ToproBoro AHs

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: NiHchopmauusa 0 NO3MLUNMOHHOM cocToAsHUM PK Ha MOMeHT KnupuHroeow ceccumn
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 MpeHTndomkaTop ToproBoro gHs

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 npemus no onuuoHy, nonyvyeHHas/cnucaHHas B KnnupuHrosyto
ceccuto. Bkntouaet B cebst hrHaHCOBbIN pe3ynbTaT NCMOTHEHUS NO3NLWN.
HauncneHHas nnaHosas BennMymHa.

premium_in_settl_currency d26.2 BanioTHas npemus No OnuuoHy, nosfyyeHHas/cnucaHHas B KNMpuHroByto
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 ToproBoro AHs

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 KIMPUHIoBYyH Ceccuto

step_price_curr d16.5 CTOMMOCTb Lara LieHbl B KNMPUHIOBYIO CECCUIO B BatoTe

4.17.1.12. Ta6nuuya sys_events: Ta6nuya coobITUiA

Ta6n. 104. Monsa Tabnuubl sys_events

Mone Tun OnucaHvne

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 MaeHTudmkaTop ToproBoro AHA

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"
roToBbI faHHble nocne KnmpuHrosoii 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 3aKpbiTvie NpeablAyLwero TOproBoro AHS (3HaveHne
BbICOKOI TOYHOCTM, 6 3HAKOB NOC/e 3ansATow).

open_value_highprec d18.6 3HaueHve nHAeKca Ha OTKPbITME TEKYLLEro TOProBoro AHA (3HavyeHne Bbl-
COKOIi TOYHOCTK, 6 3HAKOB NOC/e 3ansToM).

max_value_highprec d18.6 MakcuMasibHOe 3HauyeHvie MHAEeKCa B TeyeHue TekyLlero TOproBoro fHs
(3HayYeHne BbICOKOI TOYHOCTK, 6 3HAKOB Nocsie 3ansToi).

min_value_highprec d18.6 MvHuUMasibHOoe 3HaveHve MHAeKca B TeyeHue TekyLlero TOproBoro AHs
(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 ToproBoro AHA

client_code c7 Koga knneHTa
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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 MaeHTudmkaTop ToproBoro AHA

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 HakonneHHasi no caenkam npemus no npeMuasibHbIM OnuuoHam B nepe-
cyeTe Ha pybnu. He BknitoyaeT B cebs1 (hMHAHCOBBIV pe3ynbTar NCMNosHe-
HUS NO3ULMN.

premium_in_settl_currency d26.2 HakonsieHHas no caenkam npemusi o NpemMuasibHbIM ONUMOHaM B BaUTO-
Te pacuyeToB. He Bk/ouaeT B cebsi (PMHAHCOBLIV Pe3ynbTaT UCMOMHEHWS
nosvumu.

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 MpeHTndomkaTop ToproBoro gHs

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 MaeHTndmkatop ToproBoro AHA

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 yyacTByeT TekyLlas pbIHOYHASA LieHa.

premium d26.2 HakonneHHas no cgenkam npemMusi No NnpeMuasibHbIM OMNUMOHaM B nepe-
cyeTe Ha pybnu. He BkioyaeT B cebsi (OMHAHCOBBIV pe3ynbTaT UCMNosHe-
HUSA NO3ULUN.

premium_in_settl_currency d26.2 HakonneHHas no caenkam npeMust no npeMuasibHbIM onuuoHam B BaUlo-
Te pacyeToB. He BK/oYaeT B ce6a (hMHAHCOBLIV pe3ynbTaT UCMNOMHEHNSA
nosmuun.

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 MaeHTudmkaTop ToproBoro AHA

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 3arpyska faHHbIX U3 K/IMPUHIOBOI CUCTEMbI B TOPrOBYH Nepes, Ha4yasioM HOBOTo TOProBOro AHs

event_type =5
message = "clearing_started"
Hauyano KnupwuHrosoli 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"
OkoHuyaHue PacueTHoii ceccumn

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 ToproBoro AHA

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 MaeHTndmkaTop ToproBoro AHs

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"
3aKoH4eHa 3arpyska [JaHHbIX U3 KIMPUHTOBOI CUCTEMbI B TOPTOBYIO Nepes HayasioM HOBOro TOProBoro AHs

event_type =5
message = "clearing_started"
Hauyano KnupuHrosoli 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"

Hauyano PacueTHoli ceccumn

event_type = 38

message = "settlement_session_finished"

OkoHuaHue PacueTHoli ceccun

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-
HI0K0 KNMpPMHIroByto ceccuto)

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 Twvn OnucaHvne

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 — €CTb OMUMOHBI.

percent_rate d16.5 MpoueHTHas cTaBka (0151 KOHTPAKTOB Ha CTaBKW)

somc f CraBka 'O no HenoKpbITbIM Npogaxam (B py6/isix)

msp_type i1 Tun ctoMmocTm wara ueHbl. 0 — dorkcmposaHHas, 1 — onpegensercs 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 ntoram KnupuHrosoii 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 pacnucaHuio Uy akenupauust B KnupuHrosyto ceccuto: O - B KNMPYHIOBYIO ceccuto; 1 - Mo pacnucaHuio

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 akcnmpaumm

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. BUpTyanbHblil IMMWT NO pesynbratam KIMprHroBoi ceccumn MeHsieT-
CA TONIbKO Ha BeNMUUHY AoxoaalyobiTka. Vicnonb3yemoe ceityac 3HadeHne

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 MaeHTudmkaTop ToproBoro AHA

message c64 OnucaHune cobbITUSA

server_time t Bpems cobbitus

Mpumeyanus:

¢ Bo3MOXHble TuMbl COOLITUIA

event_type =1

message = "session_data_ready"
3akoHuYeHa 3arpyska AaHHbIX U3 KMPYHIOBOW CUCTEMbI B TOPTrOBYIO Nepes, Ha4asioM HOBOro TOproBoro AHs

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"

Hauyano PacueTHoli ceccun

event_type = 38

message = "settlement_session_finished"

OKoH4yaHue PacueTHoli ceccum

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 MaeHTudmkaTop ToproBoro AHA

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 i1 MaeHTndmkatop ToproBoro AHs

points i4 KonmyecTBo HauMcneHHbIX 6a110B 3a cekyHay 13 time

fee d16.2 CyMMapHblii C60p 3a HEKOPPEKTHbIE TPaH3aKLMM K MOMEHTY time OT Hava-
Na TOProBoro AHs

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 NoAcUCTEMbI penankaLlmmn
event_id i8 YHUKasbHbIN UAEHTUMKATOP COObITUSA
sess_id i4 MpaeHTndmkaTop ToproBoro gHs

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 KIIMPUHIOBOI CUCTEMbI B TOPrOBYIO Nepes, Ha4yasiom HOBOro TOProBoro AHs

event_type =5
message = "clearing_started"
Hauano KnupuHroBsoii ceccumn

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"
OkoH4aHue PacuyeTHoli ceccum

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 MaeHTndmkatop ToproBoro AHs

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 C/UCTEeMbI B TOProByl nepej Havasiom HOBOro ToproBoro AHA

event_type =5
message = "clearing_started"
Hauano KnupuHrosoii ceccumn

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 ceccun

event_type = 38
message = "settlement_session_finished"
OkKoHuyaHue PacueTHoii ceccumn

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 MaeHTndmkaTop ToproBoro AHs

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 i1 MaeHTndmkatop ToproBoro AHs

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 Tekylmii onepaTuBHbI PUCK (JONONHUTENbHAS BEUYMHA, 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 uepes rpaHuLly TOProBoro AHs U KIUPUHIOBYIO CECCUI0 faHHbIe 3a NPeAbIayLLNiA TOProBbIii AeHb B TaG/IMLE OUMLLAOTCS.
Mpy 3TOM, ecnu nocne KNMprHIoBoi ceccum y knmeHTa (7KK) OTCYTCTBYIOT NO3WLMM, TO HOBOI 3anvcu B Tabnuue He GyaeT, 0 MOMEHTa,
noka nosnuusl He NosIBUTCS.

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 MaeHTndmkatop ToproBoro AHs
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 TOPTrOBYO Nepes, HayasioM HOBOro TOProBoro AHs

event_type =5
message = "clearing_started"
Hauano KnupuHrosoii ceccumn

event_type = 6

message = "extension_of_limits_finished"
PasgBmkka NMMUTOB 3aKOHYeHa

event_type = 36

message = "start_of calendar_date"

Hauano kaneHgapHoro aHst

event_type = 37

message = "settlement_session_started"

Hauyano PacueTHoli ceccumn

event_type = 38

message = "settlement_session_finished"

OKoH4YaHue PacueTHoi ceccumn

event_type = 47

message = "settlpricecalc_finished"
PacueTHble LeHbl 3addMKCUpPOBaHbI

4.30. Notok FORTS_SESSIONSTATE_REPL - CocTtosiHMe TeKyLliero ToproBoro

AHA (Type=l)
4.30.1. Cxema gaHHbIX

Tabnuupbl:

» session_state - COCTOSIHME TeKyLLero ToproBoro AHs

» sys_events - Tabnuua cobbITHiA

4.30.1.1. Ta6nuua session_state: CocTosiHME TEKYLLEro TOProBoro AHs

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 MpeHTndomkaTop ToproBoro gHs
public_state i4 CocTosiHne Toprosoro AHs

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 MaeHTndmkatop ToproBoro AHs

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"

3akoHuYeHa 3arpyska faHHbIX U3 KNIMPUHIOBOW CUCTEMbI B TOPTrOBYIO Nepes, HayasioM HOBOro TOproBoro AHs

event_type =5
message = "clearing_started"
Hauano KnupuHrosoii ceccumn

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"
Hauyano PacueTHoli ceccumn

event_type = 38
message = "settlement_session_finished"
OkoHuaHue PacueTHoli ceccum

event_type = 47
message = "settlpricecalc_finished"
PacueTHble LieHbl 3adiKepoBaHbl

4.31. Notok FORTS_INSTRUMENTSTATE_REPL - CtatyCbl UHCTPYMEHTOB Te-

KyLiero Toprosoro gHa (Type=l)

4.31.1. Cxema gaHHbIX

Tabnuubl:

« instrument_state - CTaTyCbl UHCTPYMEHTOB TEKYLLEro TOProBOro AHs

« sys_events - Tabnuua co6bITHi

4.31.1.1. Ta6nuua instrument_state: CtaTyCbl UHCTPYMEHTOB TEKYLLEro TOProBoro AHs

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 ToproBblii AeHb N0 3TOMY UHCTPYMEHTY Ha3HaueH. Henb3si CTaBUTb 3asiBKW, HO MOXHO YAa/IATb N0 3TOMY UHCTPYMEHTY.
1 ToproBbiil feHb N0 3TOMY UHCTPYMEHTY uAaeT. MOXHO CTaBWTb 1 yAansiTe 3a89BKU MO 3TOMY MHCTPYMEHTY.
2 [lpuocTaHOBKa TOProB N0 BCEM MHCTPYMEHTaM. Henb3si cTaBuTb 3asiBKW, HO MOXHO YAansTh.
4 ToproBblii A€Hb MO 3TOMY MHCTPYMEHTY 3aBEpLLUEH N0 BpeMeHU. Henb3sa cTaBuTb U YAaniATb 3asiBKW M0 3TOMY MHCTPYMEHTY.
5 [lpuoctaHoBKa TOPros Mo 3TOMY UHCTPYMEHTY. Hesb3a CTaBUTb 3asiBKW, HO MOXHO YAaNsATb N0 STOMY UHCTPYMEHTY.
6 AO cbop 3asBOK.
7 AO cBefeHue 3asBOK.
8 ToproBblii AeHb N0 3TOMY UHCTPYMEHTY MAET. MOXHO CTaBWUTb 3a1BKU B 3aKpbITUE N0 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 MaeHTudmkaTop ToproBoro AHA

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 faHHbIX U3 KIMPYHIOBOV CUCTEMbI B TOPTrOBYIO Nepes, HayasioM HOBOro TOproBoro AHs

event_type =5
message = "clearing_started"
Hauano KnupuHroBsoii ceccumn

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"
Hauyano PacueTHoli ceccumn

event_type = 38
message = "settlement_session_finished"
OkoHuyaHue PacueTHoili ceccumn

event_type =47
message = "settlpricecalc_finished"
PacueTHble LeHbl 3adinKepoBaHbl
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4.32. Notok FORTS_SECURITYGROUPSTATE_REPL - Ctatyc no rpynne uH-
CTPYMEHTOB TeKyuiero toprosoro gHs (Type=l)

4.32.1. Cxema gaHHbIX
Tabnmupl:
* security_group_state - CTaTyc no rpynne UHCTPYMEHTOB TEKYLLEro TOProBOro AHA
* sys_events - Tabnvua cobbITWiA
4.32.1.1. Tabnuua security_group_state: Ctatyc no rpynne MUHCTPYMEHTOB TEKYLLEro TOproBoro AHA

Tabnuua Bblgaetcss CepBMCOM pasfaymn CTaTycoB MHCTPYMEHTOB, KOTOPbI NCMOMb3YETCA /151 YCKOPEHHOM pasgayn nHchopMauum no Top-
rOBbIM CTaTycaM MHCTPYMEHTOB U TOProBOro AHS. icnonb3ysi Tabnuuy security_group_state 1 CnpaBoOYHUKM MHCTPYMEHTOB, K/TMEHTLI MOTYT
CaMOCTOATE/IbHO Ha CBOEl CTOPOHE BbIYMC/IATL TEKYLLME CTaTyCbl MIHCTPYMEHTOB (Moapo6Hee cm. "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:

* Mone type MOXeT NPUHMMaTL CneayoLye 3HaueHus:
Ha ToprosbIit feHb

Cekumsa

Cekums + Pexum 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 NpuHUMAaTh Cneayolme 3HaueHus:
0 (cbpoLueHbl Bce 6UTbI) Bce rpynnbi

0ox1 CsobogeH
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0x2

0x4

0x10

0x20

MepenonHeHve HaltGroupMask
3anpet ToproBaTb B AOMNOHATENbHYIO CECCUIO
WcnonHeHue no pacnucaHuio

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

16

8

0

Bce cekuun
doHpaoBasA cekums
ToBapHas cekuma

[eHexHana cekuns

3anpeLleHo Bce

3anpeLyeHo BCe KPOMe CHATUSA 3asBK/
3anpeLyeHo yBenmueHvie nosuumm
C60p 3asBOK B ayKLVOH OTKPbITUSA

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 MaeHTndmkatop ToproBoro AHs

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"
3akoHuYeHa 3arpyska AaHHbIX U3 KMPYHIOBOW CUCTEMbI B TOPTrOBYIO Nepes, Ha4asioM HOBOro TOProBoro AHsA

event_type =5
message = "clearing_started"
Hauano KnupuHroBsoii ceccumn

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 ceccun

event_type = 38
message = "settlement_session_finished"
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OkoH4aHue PacueTHoli ceccum

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:
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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 3agaHHbIX NapamMeTpoB NMPoucXoauT B KNVPUHIOBYIO 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® n B®. NpuMeHeHne 3afaHHbIX napameTpoB NPOVUCXOANT B K/TIMPUHIOBYIO 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
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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

Mpouenypa ncnonb3yercs AN M3MeHeHns koaddmumeHta MO no 6a30BOMY KOHTPaKTy A/15 BCEX KIMEHTOB AaHHoi B®. Mpoueaypa fo-
CTynHa siorMHam ypoBHA P® 1 B®. MNMprumMeHeHne 3afaHHbIX napameTpoB NPoNcXoanT B KNIMPUHIOBYH 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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