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12.04.2024 BHECE&HHble N3MEHEHUA:
* Motok FORTS_REFDATA_REPL:
o B Ttabnuue fut_sess_contents B none state gobasneHa TpaHCNALUSA HOBbIX 3HAYEHUIA:
m 8 - Ceccusl N0 3TOMY MHCTPYMEHTY uaeT. MOXHO CTaBWTb 3asiBKM B 3aKpbITUE MO 3TOMY MHCTPYMEHTY.
m 9 - AYKLMOH OTKPbITUSA N0 3TOMY MHCTPYMEHTY uAeT. MOXHO CTaBUTb 3asiBKM B 3aKpbITUE MO 3TOMY UHCTPY-
MEHTY.
o B Ttabnuue opt_sess_contents B nosne state o6asneHa TpaHCAALNA HOBbIX 3HAYEHWIA:
m 6 - CTapToBas1 ayKLMOH OTKPbITUS MO 3TOMY UHCTPYMEHTY. MOXHO CTaBWTb U YAAIATb 3a8BKU N0 3TOMY WH-
CTPYMEHTY.
7 - AYKUMOH OTKPbITUSI MO 3TOMY MHCTPYMEHTY 3aBepLLUEH.
m 8 - Ceccusl N0 3TOMY VHCTPYMEHTY uaeT. MOXHO CTaBWTb 3as1BKM B 3aKpbITUE MO 3TOMY MHCTPYMEHTY.
®m 9 - AyKUMOH OTKPbLITWS MO 3TOMY UHCTPYMEHTY MAET. MOXHO CTaBUTb 3asBKW B 3aKpbITUE MO 3TOMY WHCTPY-
MEHTY.
o B Tabnuubl fut_sess_contents u fut_instruments go6asneHo none tas_base_fut_isin_id.
» [o6aBneHbl HOBble KOAbl OLWMGOK: 140
18.03.2024 BHeCE&HHble N3MeHeHUsA:

» [Nob6asneH pasgen "2.4.4. PacueT cenkv no 3asBke ¢ ykaszaHnem crnpega TAS".
* B pasgen "2.4.5. MpusHaku, BbICTaBIsseMble Y 3asBOK 1 cAenoK" fo6aBieHo onucaHrne HoBbIx hnaros:
o "TASSettlement (0x10000)" - PacueT caenkm no 3asBke ¢ ykasaHuem cnpega TAS.
» [Nob6asneH pasgen "3.4.1.2. O6bpaboTka TaliMayToB MpW OTNPaBKe KOMaHA/TpaH3akumin®.
* lMotok FORTS_TRADE_REPL:
o B Tabnuubl orders_log n multileg_orders_log go6asnexHo none compliance_id.
* MNotok FORTS_USERORDERBOOK_REPL:
o B Tabnuuy orders go6asneHo none compliance_id.
e lMotok FORTS_REFDATA_REPL:
o B Tabnuue fut_sess_contents A58 nons signs nosiBuacsa HoBbIn 6uT: 0x100000 - TAS-dblovepc.
o B Tabnuue fut_vcb gns nons signs nosisuncs Hosblii 6UT: 0x4 - TAS-thblouepc.
o B Tabnuue dealer ons nons status nosBUICA HOBbIN 6uT: 0x10000 - HKL.
o B Tabnuuy sys_messages fob6asneHo none type_id.

o YpaneHbl ycTapeBLune Tabnuubl fut_rejected_orders 1 opt_rejected_orders. BmecTo aTux TabnuL, Hafo0 MCnosb-
3oBatb Tabnuuy rejected_orders notoka FORTS_REJECTEDORDERS_REPL.

* Haunnas c¢ Bepcum 7.21 notok FORTS_MISCINFO_REPL o6bsBnserca ycrapesBlwum wn 6yaeT yga-
neH B Bepcum 7.27. Bmecto Hero Hafo wucnonb3osatb notokn FORTS_RISKINFOBLACK_REPL u
FORTS_RISKINFOBACH_REPL.

¢ Motok FORTS_INFO_REPL:

o B Tabnuuy futures_params go6asneHo none tas_base_fut_isin_id.

o B Tabnuue futures_params gns nons attribute nossuncst HoBbI 6MT: 0x100000 - TAS-chbiouepc.

* VI3MeHeHNs B peno3nutopun cxem nogadv KoMaHpa,;

o B komaHgy AddOrder po6asneHo none compliance_id (cl). [o6aBneH HoBblii Tun komaHabl AddOrder
(msgid=474).
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o B komaHpy IcebergAddOrder pob6aeneHo none compliance_id (cl). [o6aBneH HOBbIA TUM KOMaHApl
IcebergAddOrder (msgid=475).

o B komaHay MoveOrder pgo6asneHo none compliance_id (cl). Jo6aBneH HoBbiii Tun komaHabl AddOrder
(msgid=476).

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

o BHeceHbl fononiHeHus B pa3gen "5.25. Metog SetSmaPreTradeCheck - YcTaHOBKa npeasapuTenbHO NpoBepKu
A4 3a59BOK SMA-fornHa”.

01.12.2023 BHeCEHHble n3MeHeHuA:
* I3meHeHOo Ha3BaHue gokymeHTa: BMecTo "LUno3 SPECTRA Plaza-2" ctanio "PLAZA Il wnio3".
» [ob6asneH pasgen "2.3.2.1. AGpecHbIi PeXVM C M3TUMHIOM MO YHUKaNIbHOMY Koay".
* B pasgen "2.4.4. lNpu3Haky, BbiCTaBNseMble y 3a8BOK 1 cAenokK" 4o6aBneHo onucaHme HOBbIX (hNaros:

o Yctapeswwuii 6uT "InternalHalfTrade (0x80000000)" nepenmMeHoBaH B “NegotiatedMatchByRef (0x80000000)" -

Mpr3Hak 3aaBkn UK caenku, chopMMPOBAHHON B pexume "AAPECHbIi C M3TYMHIOM MO YHUKaNIbHOMY Kogy".
» [No6asneH HoBbI NoTok FORTS_REJECTEDORDERS_REPL - OTBeprHyTbie B K/IMPUHT 3a9BKU. Tabnmup:
o rejected_orders - OTBeprHyTble B K/IMPUHT 3asBKW. Tabnuua MCnosb3yeTcss BMECTO ycTapeslux Tabnuuy,
fut_rejected_orders v opt_rejected_orders notoka FORTS_REFDATA_REPL.
» Motok FORTS_COMMON_REPL:
o W3 Tabnuupl sys_events yaaneHo yctapesLuee nosne type. BMecTto Hero cnefyeT cnosib30BaTh nosne event_type.
» MoTtok FORTS_REFDATA_REPL:

o N3 Tabnuubl session yganeHo ycTapeBliee nosne opt_sess_id. BmecTto Hero cnegyeTt MCnonb3oBatb Nose
sess_id.

o Haumnas c Bepcun 7.18 Tabnuubl fut_rejected_orders n opt_rejected_orders o6bABNSIOTCSA ycTapeBLUUMU U
6yayT yaaneHbl B Bepcuu 7.21. BmecTo aTux Tabnuy Hago wucnonb3oBaTb Tabnuuy rejected_orders noTtoka
FORTS_REJECTEDORDERS_REPL.

» Motok RTS_INDEX_REPL:

o M3 Tabnuubl rts_index ypaneHo yctapesliee none value. BmecTo Hero cnegyeT uUCnonb3oBaTb none
value_highprec.

* I3MeHeHus B Peno3nTopun CXem nojayn KoMaHz:

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

04.09.2023 BHecéHHble n3meHeHus:
» Pasgen "3.1.4. YctaHoBka NO B cpefe Linux" pa3but Ha ABe yacTu:

o "3.1.4.1. YcTaHOBKa 13 zip-apxmBa".

o "3.1.4.2. YcTaHoBKa 13 deb-naketa nam rpm-naketa”

» [No6asneH HoBbI NnoTok FORTS_USER_REPL - Monb3oBatenu. Tabnuubl:

o user - [Nonb3oBaresin CUCTEMbI

o sma_master - MNMpussaska SMA-norvHa Kk MASTER-norvHy

o sma_pre_trade_check - HacTpoliku npegBaputenbHbix npoBepok SMA-norvHa

o sys_events - Tabnuua cobbITui

» oTtok FORTS_PROHIBITION_REPL:
o YpaneHo 3HayeHune "0x20000000 (CnoTbl)" Ansa nons group_mask B Tabnuvue prohibition.
» MoTtok FORTS_REFDATA_REPL:
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o YpaneHa ycTapeBwas Tabnuua option_series. BmecTto aToii Tabnuubl Hafo WCNONb30BaTb Tabauuy
sess_option_series.

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

o 113 Tabnuupl sess_option_series yaaneHo ycTapesLiee nose state. BMecTo Hero cnegyet Ucnosb3oBaTth nose
state 13 TabnuLpbl opt_sess_contents.

o 3 Tabnumubl investor yaaneHo yctapesLuee nose status. BMecTo Hero criegyeT ucnonb3oBath nose xstatus.
« Motok FORTS_CLR_REPL:

o B Ttabnuupl fut_pos, opt_pos, fut_pos_sa u opt_pos_sa go6asneHo none sbor_nosys.

o B Ttabnuuy fut_sess_settl no6aBneHo none index_div.
« Motok FORTS_VM_REPL:

o JlobaBneHa Tabnuua cobbITuii Sys_events.
e lMotok FORTS_VOLAT_REPL:

o [lo6aBneHa Tabnuua cobbITuii Sys_events.
¢ Motok FORTS_INFO_REPL:

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

o B Ttabnuuy fee_tn fo6asneHo none num_orders.

* YnaneHbl Kogpl owmb6ok: 9999.

02.06.2023

BHeCEHHbIe N3MEHEHUS:
e Motok FORTS_COMMON_REPL:
o B Tabnuuy sys_events gobasneHo none event_type.

o HauvHas ¢ Bepcum 7.12 none type B Tabnuie sys_events 06bsB/IAETCA yCTapesLImM 1 ByeT yaaneHo B Bepcum
7.18. BmecTO Hero cnegyeT ucnosb30Barb rnose event_type.

* Motok FORTS_REFDATA_REPL:

o W3 Tabnuupl opt_sess_contents yaaneHsl yctapeslune nons d_exec_beg v d_exec_end. BMecTo Hux cnegyet
MCMoMb30BaTh Mosie expiration_date n3 Tabnuubl sess_option_series.

o M3 Tabnuubl opt_sess_contents yganeHo yctapeBluee none step_price. BmecTo Hero cnegyeT ucnonb3osarb
none step_price u3 Tabnuubl sess_option_series.

o Haumnnas ¢ Bepcum 7.12 none opt_sess_id B Tabnuue session 06bABASETCS ycTapeBLUM 1 ByaeT yganeHo B
Bepcun 7.18. BMecTo Hero criegyeT ncnosb30BaTh nose sess_id.

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

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

o HauuHas c Bepcumn 7.12 none value B Tabnuue rts_index o6baABNSAETCS ycTapeBLUMM U ByaeT yaaneHo B Bepcum
7.18. BmecTo Hero criegyeT ucnonb3oBath none value_highprec.

¢ VI3meHeHns B pPeno3nTopnn cxem nogayn KomaHa:

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

* BBepcumn 7.12 B cuctemMe BBE,EHO OrpaHnyeHmne Ha KoNmyecTBo O4HOBPEMEHHbIX NOAMUCOK Ha OAMH NoTok Plaza2
(Cgate) oT ogHoOro LW/I30BOro NorMHa - He 6onee 20 (nogpobHee cMm. pasgen "3.3.9. OrpaHuyeHne KonmyecTsa
OfIHOBPEMEHHO OTKPbITLIX MOTOKOB penvkKaLuy ot ogHoro coeanHeHns Plaza2").
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27.03.2023

BHeCEHHbIe N3MEHEHUS:

* Bpasgen "2.4.4. Tunbl caenok, hopmMyrpyeMble Npy UCNOSIHEHUN U UCTEUYEHMM (DbIOYEPCOB 1 OMLMOHOB" f06aBNeHO
onuncaHne HOBbIX (hNaros:

o Yctapeswuii 6uT "eREPOCCStatus (0x2000)" nepeumeHoBaH B "DueToCrossCancel (0x2000)" - MpusHak cHs-
TUA NACCKBHON 3asBKN NPK KPOcc-CAerkKe.

» HauuHas c Bepcun 7.9 B cucteme SPECTRA cepBUC MH(DOPMUPOBAHUS YYACTHUKOB O MPOrHO3HbIX 3HAYEHUsIX
puck-napameTpoB (ForecastiM) 06bsBNsSeTCA ycTapesLM C NoCAeayoLWmnm yaaneHmem cepemca B sepcum 7.15.

¢ Motok FORTS_COMMON_REPL:
o B Tabnuuy common fo6aB/eHo nosne swap_rate.
o [lo6aBneHa Tabnuua cobbITuii Sys_events.
* MNotok FORTS_PROHIBITION_REPL:
o B tabnuuy prohibition fo6aBneHsbl nons section_id n base_contract_id.

o Haunnas ¢ Bepcun 7.9 3HaveHmne "0x20000000 (CnoTbl)" A4nsa nons group_mask B Tabnuue prohibition o6basns-
eTcsa ycTapeBLUMM 1 ByaeT yaaneHo B Bepcun 7.15.

» Motok FORTS_REFDATA_REPL:

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

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

m 0x10000000000 - KBasimchuumpoBaHHbIi MHBECTOP
m 0x40000000000 - CHATb NaccuBHYyo 3aABKY NPW Kpocc-caesnke

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

o Jlo6aBneHa Tabnuua brokers_base_contracts_params.
o B Tabnuuy opt_sess_contents go6asneHo none state.

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

¢ Motok FORTS_INFO_REPL:

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

o [lobaBneHa Tabnuua brokers_base_contracts_params.
* VI3MEeHEeHNs B peno3utopumn cxemM nogadun KoMaHz;

o o6aBneHa HoBas komaHza ChangeBFClientBaseContractParametersNextSession (msgid=1057) - I3meHeHune
napameTpoB K/imeHToB B® no BA.

09.11.2022

BHeCEHHble 3MeHeHusA:
* B pasgen "2.3.1. 3aaBKku — 0bLime BO3MOXHOCTU" fo6aBneHo onucaHue 3asBok Tuna Book-or-Cancel (BOC).

» Pasgen "2.4.4. Tvnbl caenok, hopmmupyemMble Npu UCMNOMHEHWUN Y UCTEYEHUW ObIOYEPCOB M OMUMOHOB" pasbuTt Ha
[Be yacTu:

0 "2.4.4. Npn3Haku, BbICTaBNsIEMbIE Y 3aABOK U CAEMOK".
o "2.4.5. Tunbl caenok, hopmmpyemble nNpu UCNOHEHWUN N UCTEYEHUN PbIOYEPCOB U OMUUOHOB"

» B pasgen "2.4.4. MpusHaku, BbiCTaBsseMble Y 3asBOK U cAenok" fobasneHo onucaHne HoBbIx hnaros:
o DuringDiscreteAuction (0x4000000000000000) - Mpu3Hak 3asiBKu WX CAEMKN B ayKLMOHE OTKPbITHS.

o BOC (0x1000000000000000) - 3asBka Book-or-Cancel (BOC).

» [No6asneH pasgen "2.5.7. AyKUMOH OTKpbITUSA".

10
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* 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 go6asneHbl nons xstatus2_buy n xstatus2_sell.
* lMotok FORTS_ORDLOG_REPL:
o B Tabnuubl orders_log n multileg_orders_log go6asneHo none xstatus2.
e Motok FORTS_DEALS_REPL:
o B tabnuupl deal n multileg_deal no6aBneHbl nons xstatus2_buy n xstatus2_sell.
e lMotok FORTS_USERORDERBOOK_REPL:
o B Ttabnuuy orders go6asneHo nosne xstatus2.
e lMotok FORTS_ORDBOOK_REPL:
o B Ttabnuuy orders go6asneHo nosne xstatus2.
¢ Motok FORTS_COMMON_REPL:
o B Tabnuuy common go6asfneHo nosie opening_auction_price.
e lMotok FORTS_REFDATA_REPL:
o JlobaBneHbl Tabnuupl sess_option_series, discrete_auction u discrete_auction_base_contract.
o 3 Tabnuubl opt_sess_contents yaaneHsl Nons europe, min_step, lot_volume.
o B Tabnuuy user gob6aeneHo none user_level.
o Haumnas c Bepcun 7.6 Tabnuua option_series 06bABASETCS ycTapeBLlei 1 6ygeT yaaneHa B nocneayoLwmx
BepcusAx. BmecTo aToii Tabnmubl HaJo Ncnonb3oBaTb Tabnmuy sess_option_series.
e lMotok FORTS_CLR_REPL:
o B Tabnuubl fut_pos, opt_pos, fut_pos_sa u opt_pos_sa fo6aBneHbl NonAs pos_exec u charge_exec.
o HaumHas ¢ Bepcum 7.6 nons vat_ex v vat_cc B Tabnuuax fut_pos, opt_pos, fut_pos_sa 1 opt_pos_sa o6baBns-
I0TCS ycTapeBLWUMU 1 ByayT yaaneHbl B Bepcumn 7.12.
e lMoTtok FORTS_INFO_REPL:
o N3 Tabnuubl base_contracts_params yganeHo none subrisk_step.
o W3 Tabnuupl futures_params ygasneHo nosne subrisk.
* 13MeHeHVsi B peno3nTopumn cXem nojauu KoMaHz;:
o B komaHay IcebergAddOrder no6asneHo nosne type (i4). Jo6asneH HoBbIi TN komaHAbl IcebergAddOrder
(msgid=472).
« [ob6aBneHbl HOBble KoAbl OWwM6G0K: 82, 85, 90, 95, 100, 105, 110, 115, 120, 125, 130, 135, 3002, 4300-4305
* I3MeHeHbI TeKCTbl KOA0B OWN6OK: 62
15.09.2022 BHecéHHble nsmeHeHus:
» [ob6asneH pa3gen "2.3.4. Kpocc-caenku”.
« [o6asneH pasgen "2.4.3. MNpekpalieHne 06a3aTeNnsCTB N0 OAHOAHEBHBIM (DbHOYEPCaM C aBTONPOoHrauvein ("Bey-
HbIM obloyepcam™)”.
* Bpasgen "2.4.4. Tunbl caenok, opmupyeMble Npy UCNOSIHEHUN U UCTEUYEHMM (DbIOYEPCOB 1 OMLMOHOB" f06aBNeHO
onucaHne HoBbIX (hN1aroB:
o ePerpetualFuturesExecutionVoluntary (0x10000000000000) - TexHn4Yeckas caenka Bcneacteve 4ob6poBosibHON0
BbIX0Zla U3 BEYHOTO (hblovepca (Ha OCHOBaHWN NOJAAHHOTO NOPYYeHUst).
o ePerpetualFuturesExecutionForced (0x400000000000000) - TexHuueckas caenka BCneAcTere NpuHyanTeNbHO-
ro BbIX04a U3 BEYHOTO (hblovepca (peanmsaumns HeyaoB/1ETBOPEHHOTO CNpoca).
o ePerpetualFuturesExecution (0x800000000000000) - TexHW4eckas caefnka B CBA3aHHOM MHCTPYMEHTe BCea-
CTBME BbIXOAa 13 BEYHOrO diblovepca.

11
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* Motok FORTS_FEE_REPL:
o B Tabnuuy adjusted fee po6asneHsl nons adjusted_fee trade buy, adjusted_fee_clearing_buy,
adjusted_fee_trade_sell, adjusted_fee_clearing_sell.
* Motok FORTS_PROHIBITION_REPL:
o [lobaBneHa Tabnuua cobbITuil sys_events.
» Motok FORTS_REFDATA_REPL:
o YpaneHa yctapeBLias tabnuua prohibition. BmecTto atoii Tabnuubl Hago ncnonb3oBatb Tabnuuy prohibition no-
Toka FORTS_PROHIBITION_REPL.
o flo6asneHa Tabnuua fut_exec_orders.
o HauvHas ¢ Bepcuu 7.3 none is_percent n3 tabnuy, fut_sess_contents u fut_instruments o6baBNsSeTcs ycTapes-
1M 1 6yaeT yaaneHo B sepcun 7.9. BmecTo Hero crneflyeT Mcnonb30sath none asset_class ns tabnuupi fut_veb.
o Hauunas c Bepcun 7.3 nons d_exec_beg n d_exec_end B Tabnvue opt_sess_contents 06bABNAIOTCA ycTapeB-
wu1mM 1 6yayT yaaneHol B Bepcun 7.9. BMecTo HUX cnepgyet ncnonb3osartb none expiration_date n3 tabnuubl
option_series.
* Motok FORTS_INFO_REPL:
o W3 Tabnuupbl currency_params yAasieHo none signs.
o HauuHas ¢ Bepcum 7.3 none is_percent B Tabnuue base_contracts_params o6baBnseTca ycrapeswmm n oyget
yAaneHo B Bepcum 7.9. BmecTo Hero criegyet ncnonb3oBarhk nosne asset_class.
* VI3MeHeHus B peno3nTopumn cxeM Nogayn KoMaHz;
o B komaHgpl FutChangeClientProhibit u OptChangeClientProhibit go6asneHo none client_priority (i4). Jo6asneHbl
HoBble Tunbl KoMaHg, FutChangeClientProhibit (msgid=469) n OptChangeClientProhibit (msgid=468).
o Jlo6aBneHa HoBas komaHpaa FuturesExecutionRequest (msgid=470) - Mopy4eHns Ha UICMO/THEHNE OAHOLHEBHbIX
(hblOYEpPCOB C aBTOMPO/IOHTaUMei.
o B komaHge OptChangeExpiration Tun nons order_id n3meHeH Ha i8. [Jo6aBneH HOBbli TUM KOMaHApl
OptChangeExpiration (msgid=471).
» [lo6aBneHbl HOBbIE KOAbI OLWNGOK: 4283, 5052-5055, 5061-5065, 5069, 5071-5073.
¢ 13meHeHbI TeKCTbl koAoB ownbok: 4050-4055, 4060-4067, 4069, 4070.
* YnaneHsbl kogpl owmbok: 300-307, 4068.
17.05.2022 BHeCE&HHbIe n3MeHeHus:
» [o6asneH pa3gen "2.11. ONumMOHbI Ha akummn®.
e V3meHeH pa3gen "2.2.3. OnumoHb!".
* 3meHeH pa3gen "2.4.2. Skcnupaums onumoHoB".
* Bpasgen"2.4.3. Tunbl caenok, oopMupyemMble Npu UCNOTHEHWUN U UCTEYEHUM (PbIOYEPCOB M ONLMOHOB" J06aBNEHO
onucaHne HOBbIX (hNaros:
o eSyntheticPassive (0x200000000000000) - Mpn3HakK NacCUBHOM CUHTETUYECKON 3asBKN.
* M3meHeH pa3gen "2.5. PacnucaHune TOpros v KNvpuHra”.
* 3meHeH pasfen "2.6.3. OrpaHMYeHUsi Ha TOProBble onepaLyn 1 OTKPLITUE NO3ULMIA A5t KTMEHTOB".
» Motok FORTS_TRADE_REPL:
o W3 tabnuy, orders_log n multileg_orders_log yaaneHsl nons id_ord, xamount, xamount_rest, action.
o W3 1abnuy user_deal n user_multileg_deal ynaneHs nons id_ord_buy v id_ord_sell.
» MoTtok FORTS_USERORDERBOOK_REPL:
o W3 tabnuupl orders yaaneHsl nons id_ord, xamount, xamount_rest, action, init_moment, xinit_amount.
» Motok FORTS_POS_REPL:
o B Tabnuubl position u position_sa gobasneHo none last_quantity.
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* Motok FORTS_PART_REPL:
o B Ttabnuupl part n part_sa gob6asneHbl nons premium_intercl n net_option_value.
* Motok FORTS_PROHIBITION_REPL:
o W3 1abnuubl prohibition yaaneHo none prohib_id.
» Motok 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 nosne base_isin_id.

o Haunnas c Bepcum 7.0 none europe B Tabnumue opt_sess_contents 06bABNAETCA yCTapeBLUUM U ByfeT yaaneHo
B Bepcum 7.6. BmecTo Hero cnefyert Mcnonb30Bath nose exercise_style n3 tabnuupl option_series.

o Hauunas ¢ sepcum 7.0 none min_step B Tabnuue opt_sess_contents 06bABNSETCA yCTapeBLUUM 1 6yaeT yaaneHo
B Bepcum 7.6. BMecTo Hero criefyet ucnonb3oeartb nose min_step u3 tabnuubl option_series.

o HaunHasa c Bepcun 7.0 none lot_volume B Tabnuue opt_sess_contents 06bsBNSETCA ycTapeBLIyM 1 ByaeT yaa-
NeHo B Bepcum 7.6. BmecTo Hero cnefyeT ucnonb3osarb none lot_volume ns tabnuubl option_series.

o HauvHas ¢ Bepcuu 7.0 none step_price B Tabnumue opt_sess_contents 06bsBASETCA ycTapeBLwUUM 1 6yaeT yaa-
NeHo B Bepcun 7.6. BMeCTO Hero cnegyeT 1cnosb3oBaTh nosne step_price u3 tTabnuupl option_series.

o B Ttabnuuy fut_vcb go6asneHbl nons asset_class u board_md.

o B Ttabnuue fut_vcb ansa nons asset_class yfaneHo 3HaveHve: '7' - JparoueHHble MeTasibl.

o B Ttabnuuy opt_intercl_info go6asneHbl nons premium n premium_in_settl_currency.

o B Ttabnuuy opt_vcb go6asneHo none settlement_currency.

o W3 Tabnuubl prohibition yaaneHo none prohib_id.

o YpaneHa yctapeBLwwas Tabnuua usd_online.

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

* Motok 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 HauvHas c Bepcun 7.0 none subrisk_step B Tabnuue base_contracts_params 06bsiB/ISieTCA ycTapeBLUUM 1 6yaeT
yAaneHo B Bepcum 7.6. BMecTo Hero crnefyeT Mcnonb3oBartb nose strike_step n3 Tabnuupl option_series_params.

o B Tabnuuy base_contracts_params go6asneHbl nons asset_class u cf_risk.

o B Tabnuue base_contracts_params gns nons asset_class yganeHo 3HaveHne: '7' - [iparoleHHble MeTasi/ibl.

o HauvHas c Bepcun 7.0 none subrisk B Tabnuue futures_params o06bsBNSETCA ycTapeBLUUM U ByAeT yAaNeHo B
Bepcun 7.6. BMecTo Hero crnefyeT Ucnonb3osarb nose sub_risk n3 tabnuupl option_series_params.

o B Tabnuuy option_series_params pgo6asneHbl 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 yaasneHsl nons a, b, c, d, e, s.

* 3MeHeHbI TeKCTbl KOA0B OLwn60K: 4067.
05.04.2022 BHeCE&HHbIe n3MeHeHus:
» [No6aBneH pasgen "2.2.2.1. OgHOAHEBHbIE (DbHOYEPCHI C aBTOMNPO/IOHraLmein”.
* YpaneH pasgen "3.3.4. MOHUTOPUHT latency CO CTOPOHbI KIMEHTA", ABASIOWMIACSA YCTapeBLUNM.
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» MoTtok FORTS_REFDATA_REPL:
o B Tabnuue fut_sess_contents ans nons signs nosisucsa HoBbli 61T: 0x4000 - OgHOAHEBHbIN (bloYePCHBII KOH-
TpakT ¢ aBTonponoHrauyeii (CFD - Contract for difference).
e Motok FORTS_CLR_REPL:
o B Tabnuuy fut_sess_settl fob6aBneHo none swap_rate.
20.10.2021 BHeCcéHHble nsmeHeHus:
» [opaboTka yTnnutbl 4518 cMeHbl napons (change_password.exe):
o B cTpoky 3anycka go6asneH napameTp app_name (MM NPUNoXeHus).
o B cTpoky 3anycka fgobasneH napameTp local_pass (naponb 4715 10KaNibHOr0 COeAMHEHUSA C POyTEPOM).
0 13 BO3MOXHbIX K/TH0Uel CTPOKKM 3anycka yaasneH ko key.
» No6asneH Hoebli noTok FORTS_PROHIBITION_REPL - 3anpeTbl. Tabnuua prohibition BbiHeceHa B 0TAeNbHbIV
MOTOK.
» Motok FORTS_REFDATA_REPL:
o HauvHas ¢ Bepcun 6.15 Tabnuua prohibition o6bsiBNseTca yctapesLueli n 6yaeT yaaneHa B Bepcum 7.3. Bmecto
3TOl TabnULbl HAA0 MCNob30BaTh Tabnuuy prohibition notoka FORTS_PROHIBITION_REPL.
» MoTtok FORTS_INFO_REPL:
o HauuHas c Bepcum 6.15 none signs B Tabnuue currency_params 06bsaBAseTca ycTapesLunmM n byaet yaaneHo
B Bepcun 7.3.
» [ob6asneHbl HOBblE KOAbI OLIMGOK: 81, 4280-4282.
* lI3MeHeHbl TEKCTbI KOAO0B OLWN60oK: 4160.
e YpaneHbl kogbl own6ok: 4168.
23.07.2021 BHeCE&HHble n3MeHeHuA:
» [Nob6asneH pasgen "2.10. Coenkv yperynmpoBaHus'.
» MoTtok FORTS_PART_REPL:
o N3 Tabnuubl part yganeHo nose balance_money.
» Motok FORTS_REFDATA_REPL:
o B Tabnuubl fut_sess_contents u fut_instruments go6asneHo none enforce_ims_half _netting.
» MoTtok FORTS_INFO_REPL:
o B Ttabnuuy futures_params go6asneHo none enforce_ims_half_netting.
o B Tabnuuy option_series_params go6asneHbl nons margin_style, settlement_type, exercise_style.
» MoTtok FORTS_FEERATE_REPL:
o B Ttabnuupl futures_rate, option_rate go6aeneHo none exp_clearing_fee. B Bepcun 6.12 none Bcerga 6yaer co-
nepxatb "0.0". B Bepcuu 6.15 370 nosne 6yaeT 3anofiHATLCA 3HaUEHUSIMU CTaBKM.
* YpaneHbl kogbl ownbok: 4120, 4121.
» [lo6aBneHbl HOBble KOAbI OLWNGOK: 80.
14.05.2021 BHeCEHHble 3MeHeHusA:
* Bpasgen“2.4.3. Tunbl caenok, oopMmpyemMble Npu NCMOTHEHWN U UCTEYEHMM (hbIOYEPCOB M ONLMOHOB" LO6ABNIEHO
onuncaHne HoBbIX (hNaros:
o eDontFineRF (0x80000000000000) - Mpu3Hak HeB3MMaHWA WTpada 3a caenkn yperynmpoBaHus.
* Ypaneol notokn FORTS_FUTTRADE_REPL n FORTS_OPTTRADE_REPL. BMecTo HUX cnefyeTt UCnosb30Barb
notok FORTS_TRADE_REPL.
¢ YpaneHbl notokn FORTS_FUTORDERBOOK_REPL n FORTS_OPTORDERBOOK_REPL. BmecTto Hux cnegyet
ncnonb3osatb NOTok FORTS_USERORDERBOOK_REPL.
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* YpaneHbl notokn FORTS_FUTCOMMON_REPL n FORTS_OPTCOMMON_REPL. BMecTo HUX criefyeTt Ucnosib-
30Batb NoTok FORTS_COMMON_REPL.

* Ypanenbl notokn FORTS_FUTINFO_REPL n FORTS_OPTINFO_REPL. BMecTo HUX cnefyet Ucnosib30Barb NOTOK
FORTS_REFDATA_REPL.

* Yganenbl notokn FORTS_FUTAGGR5_REPL, FORTS_FUTAGGR20_REPL, FORTS_FUTAGGRS50_REPL,
FORTS_OPTAGGR5_REPL, FORTS_OPTAGGR20_REPL 1 FORTS_OPTAGGR50_REPL. BmecTo Hux cnepyet
ncnonb3osatb NoTokn FORTS_AGGR5_REPL, FORTS_AGGR20_REPL n FORTS_AGGR50_REPL.

» Motok FORTS_TRADE_REPL:

o N3 Tabnuy orders_log n multileg_orders_log yaasneHo none local_stamp.

o B Ttabnuupi orders_log u multileg_orders_log no6asneHo none reason.

o B Ttabnuupl user_deal n user_multileg_deal no6aBneHbl nons reason_buy n reason_sell.

» Motok FORTS_FEE_REPL:

o JlobaBneHa Tabnuua penalty.

 Motok FORTS_USERORDERBOOK_REPL:

o B Tabnuuy orders go6asneHo none reason.

e Motok FORTS_PART_REPL:

o B Tabnuuy part no6asneHo nosne penalty.

o B Tabnuuy part_sa go6asneHo none blocked_tax.

» Motok FORTS_REFDATA_REPL:

o N3 Tabnuy fut_sess_contents, fut_instruments 1 opt_sess_contents yaasneHo nosne d_start.

o B tabnuuy prohibition gno6asnero 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 ¢ Bepcun 6.9 Tabnmua usd_online o6bsiBNseTCA ycTapesLueii u byaeT yaaneHa B Bepcum 6.15. BmecTo
3TOl TabnNULbl HAA0 UcNob3oBaTh Tabnuuy curr_online notoka MOEX_RATES_REPL.

» Motok FORTS_CLR_REPL:

o B Ttabnuuy money_clearing_sa go6asneHo none blocked_tax.

* VI3MeHeHus B peno3nTopumn cxeM Nogadn KoMaHz;

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

o YpaneHa yctapeslwas komaHga FutTransferRisk.

» [lo6aBneHbl HOBble koAbl oLn6ok: 3001.

* lI3MeHeHbl TEKCTbI KOA0B OoLWnbok: 4017.

25.02.2021 BHeCE&HHble N3MeHeHUsA:

» MoTtok FORTS_PART_REPL:

o HaunHas ¢ Bepcun 6.8 B Tabnuue part none balance_money o6bsBNSIETCA yCTapeBLWNM 1 6yaeT yaaneHo B
Bepcun 6.12.

12.01.2021 BHeCE&HHble n3MeHeHuA:

» Motok FORTS_REFDATA_REPL:

o B Tabnuuy dealer so6asneHo none order_allowed_in_morning_session.

» MoTtok FORTS_INFO_REPL:

o B Tabnuuy dealer fo6aBneHo none order_allowed_in_morning_session.
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VI3MeHeHns B peno3nTopumn CXem nogayn KoMaHz4:

o HauuHas c Bepcuu 6.7 npouepypa FutTransferRisk 06baBnseTcs ycrapesLueii n 6yaeT yaaneHa B nocneayoLmx
BEpPCUSAX.

[o6aBneHbl HOBbIE KOAbI OLIMOOK: 4226.

19.10.2020

BHeCEHHbIe N3MEHEHUS:

Vi3meHeH pasgen "2.5. PacnvcaHve TOpros 1 KavpuHra'.
M3meHeH pasgen "2.4.3. Tvnbl caenok, hopMmpyemMble NPy UCNOSTHEHUN U UCTEYEHUMN (PbIOYEePCOB U OMNLUMOHOB".
Motok FORTS_TRADE_REPL:

o B tabnuuax orders_log n multileg_orders_log none local_stamp o06bsiBnsieTca ycTapeBlUnM 1 6yAeT yaasieHo B
Bepcun 6.9.

MNotok FORTS_DEALS_REPL:

o B Tabnuuy deal go6asneHbl nons xstatus_buy n xstatus_sell.

o B Ttabnuuy multileg_deal go6aBneHsbl nons xstatus_buy n xstatus_sell.

MNotok FORTS_USERORDERBOOK_REPL:

o B tabnuuy info po6asneHo none publication_state.

Motok FORTS_ORDBOOK_REPL:

o B tabnuuy info no6asneHo none publication_state.

MNotok FORTS_REFDATA_REPL:

o B Tabnuuy user gobaeneHo none password_expiration_date.

M3MeHeHNs1 B pENO3UTOPUM CXEM NOLAYN KOMAHA!

o O6HOBEHHAs KOMaHAa yCTaHOBKY KnmeHTcknx immmtos ChangeClientMoney (msgid=458).

o YpaneHbl cnegytowme ycrapeBlune komaHabl: FutAddOrder, OptAddOrder, FutAddMultilegOrder, FutDelOrder,
OptDelOrder, FutMoveOrder, OptMoveOrder, FutDelUserOrders, OptDelUserOrders, FutChangeClientMoney,

FutChangeBFMoney, FutExchangeBFMoney, FutTransferClientPosition, OptTransferClientPosition,
FutChangeBFLimit.

o KomaHga OptChangeRiskParameters nepenmeHoBaHa B OptChangeRiskParametersNextSession.
o B komaHgax none local_stamp o6bsaBnsiercs yctapeBLlumMM u 6yaeT yaaneHo B Bepcum 6.9.
[o6asneHbl HOBble koAbl ownbok: 300-307, 4175.

I3MeHeHbl TEKCTbI KOAoB oLwmn6ok 4006-4011, 4017.

17.08.2020

BHeCEéHHble N3MEHEHUS:

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

B pasgen "2.4.3. Tunbl caenok, hopmvpyemblie Npy UCNOSTHEHUN N UCTEYEHUM (DbIOYEPCOB ¥ ONLMOHOB" f06aBNeHO
onvcaHue HoBbIX (h/1aroB:

o elceberg (0x800000000000) - npu3Hak alicbepr-3asiBku, CAENKM MO aiicbepr-3asBke
o eSynthetic (0x200000000000) - NpM3HaK CUHTETUYECKOI 3as1BKU

o eOperatorinputSA (0x1000000000000) - 6510kMpoBKa No PacyeTHOMY Koay
Vi3meHeH pasgen "2.6.9. Mogaepxka oTpuuaresibHbiX LeH B SPECTRA™.

[Lo6aeneH pasgen "2.9. CUHTETUYECKNIA MaTUMHT".

[o6asneH HoBbIW notok FORTS_TRADE_REPL - o6begvHeHne FORTS_FUTTRADE_REPL wu
FORTS_OPTTRADE_REPL.

Motokn FORTS_FUTTRADE_REPL n FORTS_OPTTRADE_REPL B Bepcun CIMNEKTPA 6.5 o6baBnstTcs ycra-
peBLUMMU, U3MEHEHWA CneayeT CMOTpeTb B onucaHun FORTS_TRADE_REPL.

Motok FORTS_TRADE_REPL:
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o B Tabnuuy orders_log 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.

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  po6aBneHbl nons public_order_id_buy, public_order_id_sell,
private_order_id_buy, private_order_id_sell.

+ [lo6asneH HoBbIll noTok FORTS_USERORDERBOOK_REPL - 06beavHerne FORTS_FUTORDERBOOK_REPL
1n FORTS_OPTORDERBOOK_REPL.

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

* lNMotok FORTS_USERORDERBOOK_REPL:
oB Tabnuuy orders pgo6asneHbl 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 Ttabnuuax orders_log n multileg_orders_log notoka FORTS_ORDLOG_REPL:
o lMone id_ord nepenmMeHoBaHo B public_order_id.
o [Mone xamount nepenmeHosaHo B public_amount.
o Mone xamount_rest nepemmeHoBaHo B public_amount_rest.
o lMone action nepevmeHoBaHo B public_action.
» B Ttabnunuax deal n multileg_deal notoka FORTS_DEALS_REPL:
o lMone id_ord_buy nepeumeHoBaHo B public_order_id_buy.
o Mone id_ord_sell nepermeHoBaHo B public_order_id_sell.
» B Ttabnuue orders notoka FORTS_ORDBOOK_REPL:
o Mone id_ord nepenmeHoBaHo B public_order_id.
o lMone xamount nepemmeHoBaHo B public_amount.
o None xamount_rest neperMeHoBaHo B public_amount_rest.
o lMone action nepemmeHoBaHo B public_action.
o lMone init_moment nepenMmeHoBaHo B public_init_moment.
o lMone xinit_amount nepemmeHoBaHo B public_init_amount.

e [lo6aBneH HoBbIi notok FORTS_COMMON_REPL - o6beguHeHne FORTS_FUTCOMMON_REPL wn
FORTS_OPTCOMMON_REPL.

e Motokn FORTS_FUTCOMMON_REPL n FORTS_OPTCOMMON_REPL B Bepcun CIMNEKTPA 6.5 o6basnstoTcs
ycTapeBLMU, U3MEHEHUs cneayeT cMoTpeTh B onucaHun FORTS_COMMON_REPL.

» Motok FORTS_COMMON_REPL:

o B Tabnuue common n3MeHeHo onvcaHue noneii best_buy, xamount_buy, orders_buy_qty, xorders_buy_amount,
best_sell, xamount_sell, orders_sell_qty, xorders_sell_amount.

o B Tabnuuyy common fgo6asneHbl 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 u cur_kotir.

* [MOTOKM arpernpoBaHHbIX CTakaHOB:
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o [lo6aBneHbl HoBble NoTokn FORTS_AGGR5_REPL, FORTS_AGGR20_REPL, FORTS_AGGR50_REPL - 06b-
efIMHeHVe COOTBETCTBYIOLLMX (PbIOYEPCHBIX U OMLMOHHBIX arperMpoBaHHbIX NMOTOKOB.

o B Tabnuue orders_aggr usmMmeHeHo onucaHue nons volume u gobasneHo none synth_volume.
Motok FORTS_CLR_REPL:

o W3 Tabnuubl money_clearing yaaneHo none share.

o N3 Tabnuubl fut_pos yganeHo nose account.

o A3 Tabnuubl Opt_pos yaasneHo nose account.

[o6aeneH HoBbii notok FORTS_REFDATA_REPL - o6beguHeHne FORTS_FUTINFO_REPL wu
FORTS_OPTINFO_REPL.

Motokn FORTS_FUTINFO_REPL n FORTS_OPTINFO_REPL B Bepcuu CMEKTPA 6.5 06b9B1510TCA yCTapeBLUm-
MW, U3IMEHeHNs cnegyet cMoTpeThb B onucaHun FORTS_REFDATA_REPL.

Motok FORTS_REFDATA_REPL:

o N3 Tabnuubl fut_sess_contents yaaneHsl nonsa code_vcb, old_kotir, d_pg v last_cl_quote.

o N3 Tabnuubl fut_vcb yaaneHsl nons code_vcb u is_foreign.

o W3 tabnuupl fut_instruments yaaneHsl nons code_vch, old_kotir, d_pg, d_exp, exec_name u last_cl_quote.
o N3 Tabnuubl dealer yganeHo none go_ratio.

o W3 Tabnuubl prohibition yaaneHo none code_vch.

o B Ttabnuuy fut_margin_type go6asneHo none operator_input.

o N3 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 yananeHo 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 u settl_price_real.

o W3 Tabnuubl investor yaaneHo none go_ratio.

o N3 Tabnuubl dealer yganeHo none go_ratio.

o B Tabnuuy option_series_params 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 HoBast komaHaa AddOrder - 06beauHsieT 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.
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19.06.2020

BHeCEHHbIe 3MeHeHuA:
» [Nob6asneH pasgen "2.6.9. Mogaepxka oTpuuarenbHbix LeH B SPECTRA".
» [No6asneH HoBbI NoTok FORTS_RISKINFOBLACK_REPL - Puck-napameTpsbl ana mogenu bnaka-Loynsa.

» [lo6aBneH HoBblli noTok FORTS_RISKINFOBACH_REPL - Puck-napameTpbl ans mogenvu Bawense. B penvse
6.4.20 B napameTpax TpaHcaupyetca 0.

e Motok FORTS_FUTCOMMON_REPL:
o B Tabnuuy common go6asneHo none price_assigned_by_admin.
e lMotok FORTS_FUTINFO_REPL:
o B Ttabnuuy fut_vcb go6aeneHbl nons negative_prices, option_model.
e lMotok FORTS_OPTINFO_REPL:
o B Tabnuuy opt_vcb gobaBneHsbl nons negative_prices, option_model.
o B Tabnuuy option_series gob6aeneHsl nons a-s_black, a-s_bach.
e lMoTtok 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 go6asneHbl nons attribute, mr_addon_up, mr_addon_down.
o B Tabnuuy option_series_params fo6asneHbl nons a-s_black, a-s_bach.
e lMotok FORTS_VOLAT_REPL:

o B Tabnuuy volat fo6asneHo none option_model.

15.01.2020

BHeCEHHbIE N3MeHeHuA:
» [No6asneH pasgen "2.6.8. BriokmpoBka 6POKEPCKOIi YacTu K/IMEHTCKOro cbopa'.
» [No6aBneH HoBbIt NnoTok FORTS_BROKER_FEE_REPL - Bpokepckue KOMUCCUU.

» [No6asneH HoBbli NoTok FORTS_BROKER_FEE_PARAMS_REPL - MNapameTpbl A4ns pacyeta 6pokepckoli kKomuc-
cun.

e Motok FORTS_PART_REPL:

o B Tabnuuy part no6asneHo none broker_fee.
e Motok FORTS_OPTCOMMON_REPL:

o B Tabnuuy common go6aeneHo nosne total_premium_volume.
* 13MeHeHVs1 B peno3nTopumn cXem nojauu KoMaHz;:

o YpaneHa komaHga FutChangeBFParameters.

o JlobaBneHa HoBas komaHza SetBrokerFeeParamNextSession - YcTaHOBka napamMeTpoB A/1s pacyeTa 6pokep-
CKO Komuceum.

» [o6aBneHbl HOBble KOAbl owmn60K: 3000.

10.12.2019

BHeCEéHHble N3MEHEHUS:

* BHeceHbl nameHeHus B pa3gen "3.1.3. YctaHoska O B cpege Windows".

12.09.2019

BHeCEHHbIe N3MEHEHUS:

» [No6asneH pasgen "3.3.10. Tunbl NOTOKOB faHHbIX". B onucaHns NoTokoB fo6asneH TuM, K KOTOPOMY OHU OTHOCATCS.

31.08.2019

BHeCEHHbIe N3MEHEHUS:
» [o6asneH pasgen "3.3.9. MapTMunMoHMpoBaHNe MaTymHra'.

* Bpasgen "2.4.3. Tunbl caenok, hopmurpyeMble Npu UCNOSIHEHUN U UCTEUYEHMI (DbIOYEPCOB 1 OMLMOHOB" f06aBNeHO
onvcaHue AByX HOBbIX (b/laroB, KOTOpble MPOCTABSTCA B 3asBkax U caenkax: eActiveSide (0x20000000000),
ePassiveSide (0x40000000000).
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» Motok FORTS_FUTINFO_REPL:

o flobasneHa Tabnuua instr2matching_map.
e Motok RTS_INDEX_REPL:

o N3 Tabnuubl rts_index yaaneHsl yctapesLune nons prev_close_value, open_value, max_value, min_value.
* VI3MeHeHus B peno3utopumn cxemM nogadun KoMaHz;:

o Jlo6aBneHbl HoBble koMaHabl DelOrder, MoveOrder, ChangeClientParameters.

oB KOMaHgax ChangeBFParameters " ChangeClientParametersNextSession y nonei
calendar_spread_margin_type v ics_margin_type Tun nons i4 n3meHeH Ha il.

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

20.06.2019 BHeCEHHble 3MeHeHuA:
e Motok FORTS_FUTTRADE_REPL:
o W3 tabnuupbl orders_log yaaneHsl 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 W3 Tabnuubl user_multileg_deal yaanexbl nons isin_id_repo, buyback_amount, trust_buy, trust_sell, hedge_buy,
hedge_sell.

* lMotok FORTS_OPTTRADE_REPL:
o W3 tabnuupbl orders_log yaanexsl nons hedge u trust.
o W3 tabnuupbl user_deal yaganeHs nons trust_buy, trust_sell, hedge_buy, hedge_sell.
* 3 Tabnuupbl multileg_deal notoka FORTS_DEALS_REPL yaaneHo none buyback_amount.
* /3 Tabnuubl adjusted_fee notoka FORTS_FEE_REPL ynaneHo none id_repo.
» MoTtok FORTS_FUTORDERBOOK_REPL / FORTS_OPTORDERBOOK_REPL:
o W3 Tabnuubl orders yaaneHsl nons hedge u trust.
e Motok FORTS_FUTCOMMON_REPL:

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

* lMotok FORTS_OPTCOMMON_REPL:

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

o lob6aBneHa Tabnuua clearing_members.

o N3 Tabnuubl fut_sess_contents yganeHsl nons d_exp u price_dir, n po6aeneHbl B Tabnuuy nons
base_contract_code, settlement_price_open, settlement_price, last_trade_date.

[e]

B Tabnuuy fut_vcb go6asneHbl nons base_contract_code, signs.

o M3 tabnuubl fut_instruments ynaneHo none price_dir, n go6asneHbl B Tabnuuy nons base_contract_code,
settlement_price_open, settlement_price, last_trade_date, d_exp_start, series_type.

[e]

B tabnuuy prohibition gfo6asneHo none base_contract_code.

[e]

B Tabnuuy dealer go6asneHsl nons coeff_im, short_option_minimum_charge_ratio, ics_margin_type.

o

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

» Motok FORTS_OPTINFO_REPL:

o B Tabnuuy opt_sess_contents pgo6aeneHsl nons  base_contract_code, settlement_price_open,
base_im_covered_sell, base_im_sell, last_trade_date, base_im_buy, settlement_price.
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o B Tabnuuy opt_vch go6asneHo none base_contract_code.
o B Tabnuuy option_series fob6asneHo nosne signs.
e Motok FORTS_CLR_REPL:
o B Tabnuupl money_clearing u money_clearing_sa go6asneHo none asset_type.
o B Tabnuuy fut_pos gobasneHo none account_type.
o B Tabnuuy opt_pos fo6asneHo nose account_type.
o N3 Tabnuubl pledge_details yaaneHo none com_ensure.
« MoTok FORTS_VM_REPL:
o W3 tabnuy, fut_vm, opt_vm, fut_vm_sa, opt_vm_sa yganeHo none vm_real.
e lMotok FORTS_INFO_REPL:
o flobasneHa Tabnuua multileg_dictionary.

o W3 Tabnuubl base_contracts_params yaaneHo none is_usd, n fo6asneHbl B Tabnvuy nons base_contract_code,
window_size.

¢}

B Tabnuuy futures_params no6asneHbl nonsi base_contract_code, settlement_price, risk_range_center.

[e]

Ypanexa Tabnuua virtual_futures_params.

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

¢}

B ta6nuue investor none n_clr_2delivery nepeumeHosaHo B num_clr_2delivery.

o B Tabnuuy dealer go6asneHbl nons coeff_im, short_option_minimum_charge_ratio, ics_margin_type.
* I3MeHeHVs1 B peno3nTopumn CXem nogaun KoMaHz;:

o B komaHgax FutAddOrder, OptAddOrder yaaneHsl nons du, hedge.

o B komaHge FutChangeBFMoney yaaneHo none limit_pledge.

o B komaHge FutExchangeBFMoney yaaneHo none amount_pledge.

o B komaHge FutAddMultiLegOrder yaaneHsl nons price, hedge, trust, trade_mode, none rate_price neperMeHo-
BaHO B swap_price.

o B komaHgax FutDelUserOrders, OptDelUserOrders, FutChangeClientProhibit, OptChangeClientProhibit none
code_vch nepenmeHoBaHo B base_contract_code.

o Jlo6aBneHbl HoBble komaHAbl ChangeClientMoney, ChangeBFMoney, ExchangeBFMoney, ChangeBFLimit,
ChangeBFParameters, TransferClientPosition, ChangeClientParametersNextSession.

o KomaHga FutChangeBFClientDefaultParameters nepeunmeHoBaHa B ChangeBFClientDefaultParameters.

o B komaHay OptChangeRiskParameters go6asneHo nose short_option_minimum_charge_ratio - "Hansnayanib-
HbIli KO3hhMLMEHT Beca cueHapust SOMC".

« [lo6aBneHbl HOBble KOAbl OLIMOOK 77, 4225.

14.01.2019

BHeCEHHble 3MeHeHuA:
* B Tabnuuy fut_vcb notoka FORTS_FUTINFO_REPL go6asneHo none base_contract_id.

* B Tabnuuy opt_vcb notoka FORTS_OPTINFO_REPL pgo6asneHo none base_contract_id.

05.12.2018

BHeCEHHbIe N3MEHEHUS:

» [No6asneHbl pasgensl "2.7. PasgeneHne ctatycoB y4aCTHVMKOB TOProB M y4acTHWUKOB KnupuHra" u "3.3.8. CmeHa
napons AocTyna B TOProByto cuctemy".

* B komaHgabl FutAddOrder, FutAddMultiLegOrder, FutDelOrder, FutMoveOrder, OptAddOrder, OptDelOrder,
OptMoveOrder gob6aBneHo none ncc_request - npusHak "3anpoc k HKLL Ha 3aknoueHne caenok ¢ y4acTHUKOM
TOProe". A Takxe U3MeHeHb! UAEHTUMKATOPbI 3TUX KOMaH[,.

» [o6asneHbl komaHabl DelOrdersByBFLimit 1 ChangePassword.
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* BkomaHze OptRecalcCS none isin_id 3ameHeHo Ha option_series_id, a Taike n3mMeHeH naeHTUdrKaTop KomaHbl.
» [o6aBneHbl HOBble KOAbI OLIMGOK 682, 4168, 4169, 4170, 4171, 4172, 4173, 4221, 4222, 4223, 4224, 4230.
* Motok FORTS_OPTINFO_REPL:
o JlobaBneHa Tabnuua option_series.
o B Tabnuue opt_sess_contents yganeHsl nons is_limited, limit_up, limit_down, exch_pay un no6asneHo none
option_series_id.
e NMotok FORTS_FUTINFO_REPL:
o YpaneHsbl Tabnuubl diler n investr.
o B Ttabnuuy dealer go6asneHb! nons firm_id n tm_name.
o M3 Tabnuupbl fut_sess_contents yaaneHsl nons is_limited n exch_pay, u go6asneHsl B Tabnuuy nons d_exp_start
n d_exp_end.
o M3 Tabnuubl fut_instruments ypaneHbl nons is_limited, volat_min, volat_max, is_limit_opt, limit_up_opt,
limit_down_opt, adm_lim, adm_lim_offmoney un apply_adm_limit.
« Motok FORTS_MM_REPL:
o B Ttabnuue cs_mm_rule none isin_id nepevmeHoBaHo B option_series_id.
e lMotok FORTS_MISCINFO_REPL:
o B Tabnuue volat_coeff none isin_id nepemmeHosaHo B option_series_id.
¢ Motok FORTS_INFO_REPL:
o B Tabnuue option_series_params nose isin nepenmeHoBaHo B small_name, none exp_date nepenMeHoBaHO B
expiration_date, n go6asneHbl nons option_series_id n underlying_id.
o W3 Tabnuubl base_contracts_params yganeHo none currency_volat.
26.09.2018 [lo6aBneH HoBbII kof oLwnbku 4208.
25.09.2018 [Jo6aeneH pasgen "3.3.7. KnneHnTtckne SMA-10rmHbI (CNOHCUPYeMbI AocTyn)".
03.08.2018 M3 Tabnuubl orders notoka FORTS_ORDBOOK_REPL yaaneHo none aspref.
01.08.2018 M3 notoka FORTS_INFO_REP yaaneHsl Tabnuubl sma_master, sma_pre_trade_check.
31.07.2018 B notok FORTS_INFO_REPL po6asneHa Tabnuua option_series_params.
30.07.2018 M3 Tabnuupl opt_vcb notoka FORTS_OPTINFO_REPL yananeHo none coeff_out.
27.07.2018 BHecéHHble nsmeHeHus:
* l13meHeHbl onucaHus noneii is_cupon B Tabnuuax fut_bond_nkd u fut_bond_nominal
» [MNepeumeHosaHa Tabnuua fut_bond_nkd.
26.07.2018 [Jlo6aBneH HOBBIV kof, oLnbKM 4220.
26.07.2018 BHecéHHble nsmeHeHus:
e lMotok FORTS_CLR_REPL:
o N3 Tabnuy fut_pos, opt_pos, fut_pos_sa, opt_pos_sa yganeHsl nons pos_beg, pos_end
o u3 Tabnuupl pledge_details yganeHsl nons amount_beg, pay, amount, amount _beg_money, pay_money,
amount_money.
e lMotok FORTS_DEALS_REPL:
o 13 Tabnuupl deal yganeHsl nons pos, amount.
o u3 Tabnmubl multileg_deal yaaneHo none amount.
e Motok FORTS_FUTCOMMON_REPL: 13 tabnuusl common ygasneHbl nonas 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.
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» Motok FORTS_MM_REPL: 13 tabnuy, fut_MM_info n opt_MM_info yganeHsl nona amount_sells, amount_buys,
mm_amount.

e lMotok FORTS_OPTINFO_REPL:
o u3 Tabnuubl opt_rejected_orders yaaneHo nose amount
o 13 Tabnuubl opt_exp_orders yaaneHbl noas amount, amount_apply

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

» MoTtok FORTS_POS_REPL: 13 Tabnuy, position n position_sa yganeHsl nons pos, buys_qty, sells_gty, open_qty.
* lMotok FORTS_FUTINFO_REPL:
o u3 Tabnuupl fut_rejected_orders yganeHo none amount
o pobasneHbl Tabnuupl user, sma_master, sma_pre_trade_check
o ypaneHa Tabnuua fut_sess_settl
o B Tabnuuy fut_margin_type no6asneHo none type
O n3MeHeHbl onucanus nonein UCP_type u prohibit_coeff.
e lMotok FORTS_INFO_REPL:
o ypaneHa Tabnuua opt_sess_settl
o pobasneHbl Tabnuupl sma_master, sma_pre_trade_check
o 13 Tabnumupl opt_veb yaaneHo nose min_vol.
e lMotok FORTS_FUTTRADE_REPL:
o B Tabnuupbl orders_log n multileg_orders_log go6asneHo none aspref
o un3 Tabnuy, orders_log n multileg_orders_log yganeHsl nons amount, amount_rest, status
o u3 Tabnuupl user_deal yaaneHsl nons pos, amount, status_buy, status_sell
o u3 Tabnumubl user_multileg_deal yaaneHsl nons amount, status_buy, status_sell.
* lMotok FORTS_OPTTRADE_REPL:
o B Tabnuuy orders_log fo6asneHo none aspref
o n3 Tabnuupl orders_log yganeHsl noas amount, amount_rest, status
o u3 Tabnuupl user_deal yganeHsl nonsa pos, amount, status_buy, status_sell.
e lMotok FORTS_ORDBOOK_REPL:
o B Tabnuuy orders go6asneHo nosne aspref
o 13 Tabnuubl orders yaaneHsl nons status, amount, amount_rest, init_amount.
e Motokn FORTS_FUTORDERBOOK_REPL/FORTS_OPTORDERBOOK_REPL:
o B Tabnuuy orders go6aeneHo nosne aspref
o 13 Tabnuubl orders yaaneHsl nons status, amount, amount_rest, init_amount.

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

18.07.2018

[Jo6asneHbl komaHabl SetSmaPreTradeCheck, DelSmaPreTradeCheck, UserKillSwitch.

25.06.2018

[lo6aBneHbl HoBble koAbl owmnbok (76, 4167, 4200 - 4207).

21.06.2018

[o6asneH pasgen "3.3.6. [0TOKK, No/Tly4aeMble SIorTMHaMM pasHbIX NOATUMNOB".

19.06.2018

Y komaHgbl FutChangeClientMoney yganeHbl Hencnonb3yemble nons limit_pledge u coeff_liquidity.

21.05.2018

B ta6nuuy diler notoka FORTS_FUTINFO_REPL pgo6asneHo nosne signs.

11.04.2018

B coobuieHunsax OptChangeExpiration, FutTransferClientPosition, OptTransferClientPosition n3meHeHb! TUn coobLe-
HWS ¥ TUN NonA amount.
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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 tabnuuy futures_params notoka FORTS_INFO_REPL po6asneHo none lot.

B Tabnuuy base_contracts_params notoka FORTS_INFO_REPL po6asneHbl nonsi has_options, msp_type u
currency_id.

* B notok FORTS_INFO_REPL go6aBneHbl Tabnuupl currency_params 1 cCommaon_params.

28.02.2018

M3 notoka FORTS_FORECASTIM_REPL yganeHa tabnuvua part_forecast.

26.02.2018

BHeCEHHbIe N3MEHEHUS:

e 3 Tabnmupl fut_vcb notoka FORTS_FUTINFO_REPL yganeHsbl nons client_code, exch_pay, exch_pay_scalped,
clear_pay, clear_pay_scalped, exch_pay_spot, exch_pay_spot_repo, sell_fee n buy_fee.

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

21.02.2018

[o6aBneHbl HOBblE KoAbl OLIMOOK: 4148, 4149.

Mi3MeHeHo onncaHune KogoBs ownbok: 4127, 4138

20.02.2018

BHECEHHblEe N3MEHEHUA:
» [o6asneHo onucaHne komaHabl FutChangeBFLimit.

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

31.01.2018

BHeCEHHbIe N3MEHEHUS:

e 3 Tabnmubl money_clearing notoka FORTS_CLR_REPL yaaneHo none ext_reserve.

M3 tabnuy, fut_sess_contents u fut_instruments notoka FORTS_FUTINFO_REPL yaaneHo 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.

* 13 notoka FORTS_OPTTRADE_REPL ypnaneHa tabnuua deal.

* 3 Tabnuupl base_contracts_params notoka FORTS_INFO_REPL yganeHo none points_num. B aTy xe Tabnuuy
nob6asneHbl nons spot_price, mrl, mr2, mr3, Ik, Ik2, risk_points_n.

e 3 Tabnuubl futures_params notoka FORTS_INFO_REPL yganeHsl nonsa limit n spot_signs. B aty xe Taénuuy
nob6asneHbl nons interest_rate_risk_up, interest_rate_risk_down, time_to_expiration, normalized_spot.

* W3 Tabnuupl virtual_futures_params notoka FORTS_INFO_REPL yganeHbl nons is_net_positive, volat_range,
t squared u max_addrisk. B 3Ty e Tabnuuy pobaeneHsl nons exp_clearings_sa, volatility_risk,
volatility_risk_mismatch, time_to_expiration.

B tabnuuy sys_events notoka FORTS_INFO_REPL go6asneHo none server_time.
e 13 Tabnmusl common notoka FORTS_OPTCOMMON_REPL yganeHo none isin_is_spec.

e 3 Tabnuubl part notoka FORTS_PART_REPL ypanexbl nons pledge_free, pledge_blocked, coeff liquidity,
pledge_old, pledge_amount.

* 3 Tabnuubl part_sa notoka FORTS_PART_REPL yaaneHbl nons pledge_amount u liquidity_ratio. B aty xe Ta-
611y ano6aBneHsl nons vm_intercl un fee.

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

» [o6aBneHo onvcaHve KOMaHz, FutChangeBFParameters, FutChangeClientParameters "
FutChangeBFClientDefaultParameters.

B tabnuuy diler notoka FORTS_FUTINFO_REPL go6aBneHbl nons: exp_weight, num_clr_2delivery, margin_type,
calendar_spread_margin_type, num_clr_2delivery_client_default, exp_weight_client_default, go_ratio,
check_limit_on_withdrawal, limit_tied_money, limits_set, no_fut_discount, no_fut_discount_client_default.

* B Tabnuuy investr notoka FORTS_FUTINFO_REPL pgo6asneHo none calendar_spread_margin_type.
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» 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 n 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,
Xxmm_amount
28.08.2017 B coobuieHunsax OptChangeExpiration, FutTransferClientPosition, OptTransferClientPosition nameHeHb! TUn coobLe-
HUA 1 TUN nona amount.
23.06.2017 Ypanén notok RTS_INDEXLOG_REPL.
02.06.2017 BHeceHHble N3MeHeHus:
* B tabnuuy multileg_dict notoka FORTS_FUTINFO_REPL go6asneHo none leg_order_no.
e B Tabnuuy fut_margin_type notoka FORTS_FUTINFO_REPL po6asnenbl nons UCP_type, prohibit_coeff,
prohibit_type.
18.05.2017 BHeceHHble n3MeHeHus:
* B Tabnuupl fut_pos, opt_pos, fut_pos_sa u opt_pos_sa notoka FORTS_CLR_REPL go6asneHbl 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:
e B 1abnumupl common notokoB FORTS_FUTCOMMON_REPL n FORTS_OPTCOMMON_REPL go6asneHbl nons
xamount_buy, xorders_buy_amount, xamount_sell, xorders_sell_amount, xamount, xcontr_count, Xpos.
« B Tabnuupl  orders notokoB FORTS_ORDBOOK_REPL, FORTS_FUTORDERBOOK_REPL wu
FORTS_OPTORDERBOOK_REPL gob6aBneHbl nons xamount, xamount_rest, xinit_amount.
» B Ttabnuuy position notoka FORTS_POS_REPL go6asneHbl nons xpos, xbuys_qty, xsells_qty, xopen_qty.
05.05.2017 BHeceHHble nsmeHeHus:
» B Tabnuuy deal notoka FORTS_DEALS_REPL go6aBneHbl Nons Xxpos 1 xamount.
» B tabnuuy multileg_deal notoka FORTS_DEALS_REPL ao6asneHo none xamount.
* B Tabnuuy orders_log notoka FORTS_FUTTRADE_REPL go6asneHbl nonas xamount 1 xamount_rest.
» B Ttabnuuy multileg_orders_log notoka FORTS_FUTTRADE_REPL go6asneHbl noss xamount 1 xamount_rest.
» B Ttabnuuy deal notoka FORTS_FUTTRADE_REPL fo6asneHbl noss xpos n xamount.
* B tabnuuy multileg_deal notoka FORTS_FUTTRADE_REPL go6asneHo nosie xamount.
» B 1abnuuy user_deal notoka FORTS_FUTTRADE_REPL fo6aBneHbl nons Xxpos 1 xamount.
» B tabnuuy user_multileg_deal notoka FORTS_FUTTRADE_REPL pfo6asneHo none xamount.
* B Tabnuuy orders_log notoka FORTS_OPTTRADE_REPL go6asneHbl nons xamount n xamount_rest.
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* 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 gob6asneHbl noas xamount n xamount_rest.
» B Ttabnuuy multileg_orders_log notoka FORTS_ORDLOG_REPL go6aBneHbl Nons xamount 1 xamount_rest.
24.03.2017 BHeceHHble n3MeHeHus:
« B 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 3anonHsaTCs 3HaYeHu-
AMW M0 YMONYaHWIO (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 CTPOKK).
28.12.2016 BHeceHHble N3MeHeHus:
» [o6asneH pasgen "Motok FORTS_FORECASTIM_REPL - MporHo3 puckoB nocie BO3MOXHOW pasaBuKKn'.
* 13 Tabnuupbl part notoka FORTS_PART_REPL yaaneHo none exp_weight.
21.12.2016 B COOTBETCTBMU C NOSINTUKOI JEKOMMUCCUMN NPOrpamMmmMHOro obecnedenusi ¢ 5 gekabps 2016 npekpaiieHa nogaepxka
API P2ClientGate n 6ubnuotek Plaza-2 Bepcuii Mnagwe nam paBHbix 198. 9T0 M3MeEHeHMEe OTMEHSIET N 06paTHYHo
COBMECTMMOCTb: LW/I03bl C 6UGnOTEKAMIN BEPCUI MNagLle Uan pasHbIMK 198, a Takke HanvucaHHbIe C UCNOo/b30Ba-
Huem API P2ClientGate, He cMOryT Npogos/hkaTk CBOK paboTy.
30.08.2016 M3MeHEH cnmncok CMHXpoeBeHTOB B Tabnuue sys_events B notokax FORTS_PART_REPL, FORTS_CLR_REPL,
FORTS_INFO_REPL.
18.05.2016 BHeceHHble N3MeHeHUsA:
* YpaaneHo onvcaHue MeToAoB A1 paboTbl co Cnotamu:
o "FutChangeBrokerVcb - 3meHeHne napametpoB B® no BA";
o "FutChangeClientVcb - 3ameHeHve kineHTCKnx napameTpos no BA";
o "FutChangeMoney - Vi3meHeHve numnta Ha nokynky cnotos no 6",
* B Tabnuuy fut_instruments notoka FORTS_FUTINFO_REPL go6aeneHo none exec_name (Mpun3Hak CpOYHOCTH
OnuMOoHa).
» [o6asneHo onucaHne metoga "OptChangeRiskParameters - YnpasneHue puck-napameTpamMm onumoHoB".
* U3 coobueHus "FutChangeClientMoney - /I3mMeHeHve KNneHTCKMX NMMUTOB" yaaneHo none num_clr_2delivery.
[ins cTapbix Bepcuil cCo06LLEHUIA 3TO none 6yaeT MTHOPUPOBATLCA B C/lyvae 3anoiHEHUS.
» [No6asneHo onucaHne metoga "FutTransferRisk - MepeHoc pucka”.
» [lo6asneHbl kofbl Bo3Bparta: 75, 331, 339, 383, 4127, 4138, 4139, 4150-4155, 9999, 10000, 10001, 10004-10006.
* B notok FORTS_FUTINFO_REPL po6asnexbl Tabnumupl fut_settlement_account n fut_margin_type.
» B notok FORTS_PART_REPL pgo6asneHa Tabnuua part_sa.
* B notok FORTS_CLR_REPL po6asneHbl Tabnuupl: money_clearing_sa, fut_pos_sa, opt_pos_sa.
* B notok FORTS_VM_REPL go6asneHbl Tabnmupl fut_ vm_sa n opt_vm_sa.
» B Ttabnuuy part notoka FORTS_PART_REPL go6asneHsl nons num_clr_2delivery n exp_weight.
* 3 Tabnuupl part notoka FORTS_PART_REPL yaaneHo none cal_exp_extra_risk.
e B Tabnuuy virtual_futures_params notoka FORTS_INFO_REPL po6asneHbl nonsi exp_clearings_bf wn
exp_clearings_cc.
e 3 Tabnuupbl virtual_futures_params notoka FORTS_INFO_REPL ypaneHbl nons allow_use_extra_exp_risk u
calc_extra_exp_risk.
14.10.2015 [lo6asneHo onncaHne CODHeartbeat.
14.10.2015 B tabnuuy fut_sess_contents go6asneHo 2 HoBbIx nons: petyield_coeff n pctyield_total.
12.08.2015 [o6asneHbl HOBble KoAbl own60K (200 - 208).
23.01.2015 B "OnucaHne Toprosoro w3a" gobasneH pasgen "O6paboTka HewwTaTHbIX CUTyauuii.
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22.01.2015

[o6asneH pasgen "ABTOMaTUYECKOE CHATUE 3asiBOK MPU OTK/IOYEHWUM NONb30BaTesNs OT TOPros".

16.12.2014

OTpefakT1poBaH CM1COK KOLOB OLUMGOK.

29.09.2014

[Jo6asneHa pacwmdpoBka Tabnuubl prohibition notoka FUTINFO.

18.08.2014

[o6asneHbl kogbl owmnbok ASTS.

24.07.2014

B Tabnuuax fut. MM_info n opt_MM_info notoka FORTS_MM_REPL Tenepb TpaHcupyoTcs o0bs3aTtenscTea Map-
KeT-MeikepoB C AeTasin3aumneit 40 CEMU3HAYHOIO KIMEHTCKOTO Koga.

dopmartbl coobeHnii-TpaH3akunii FutTransferClientPosition n OptTransferClientPosition Tenepb MgeHTUYHBI.

M3 notoka FORTS_FUTINFO_REPL yaaneHa Tabnuua fut_ts_cons.

17.07.2014

M3 Tabnuupl ORDERS notoka FORTS_ORDBOOK_REPL yganeHo none client_code

25.04.2014

B notok FORTS_MM_REPL gob6aBneHa HoBast Tabnvua mm_agreement: Tabavua c Homepamu 1 Tunamy 4OroBopoB
Ha OKasaHue MapKeT-MenKepCKUX YCyr.

15.04.2014

[lo6aBneHbl HOBblE KOMaHAbI:
* [MepeHoc (hblovepcHO nosmuun mexay 6@

MepeHoc onuyoHHOM No3numn Mexay b

14.01.2014

[JlobaBneHbl HOBbIE NONS:

« fulfil_min - npoyeHT MUHUMaNIbHOTO UCMOJTHEHNS 06S13aTe/IbCTB 3a TOProBYH CECCUID
fulfil_partial - npoLeHT YaCTUYHOro NCNOMHEHNSA 06A3aTENLCTB 3a TOProBY CECCUIO
fulfil_total - npoLeHT NOHOro NCNOMHEeHNs 06a3aTeNbLCTB 3a TOProBy CECCUIO
is_fulfil_min - npu3Hak MMHUMaNbLHOrO NCNONHEHUSI 0653aTENLCTB B TEKYLLWUIA MOMEHT
is_fulfil_partial - npu3Hak 4acTU4YHOrO NCNONHEHUSI 06A3aTeNbCTB B TEKYLLMIA MOMEHT
is_fulfil_total - npu3Hak NoHOro NCNoNHeHWsA 0653aTeNbCTB B TEKYLLUA MOMEHT

B Tabnuubl fut_MM_info, opt_MM_info notoka FORTS_MM_REPL

31.05.2013

[lobaeneHo HoBoe none:
* rate_id - ViaeHTudmkaTop Kypca

B Tabnuuy clr_rate notoka FORTS_CLR_REPL

18.04.2013

[lo6aBneH aHOHUMHbI noTok orderbook:

¢ FORTS_ORDBOOK_REPL

Lo6asneHo none:

* ext_reserve - [lonosHATENbHLIN pe3eps

B Tabnmuy money_clearing notoka FORTS_CLR_REPL

YpaneH notok FORTS_CLMONEY_REPL

12.04.2013

[o6asneHo HoBOe none:
» exch_pay - BupxeBoii c60p 3a 1 KOHTPaKT B py6nsix

B Tabnuuy fut_sess_contents notoka FORTS_FUTINFO_REPL

10.04.2013

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

B Tabnmuy opt_sess_contents notoka FORTS_OPTINFO_REPL

26.03.2013

[o6asneHo HoBOe none:
* rate_id - geHTudpmkaTop Kypca
B Tabnuubl fut_vcb v opt_vcb notokoB FORTS_FUTINFO_REPL n FORTS_OPTINFO_REPL

[lo6aBneH NOTOK pennvkauum:

* MOEX_RATES_REPL - Kypcbl Ba/110T OH-n1aiiH
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[Jo6aeneHa HoBas Tabnuua:
* rates - CnpaBOYHVK KypcOB BaUTIOT

B notok FORTS_FUTINFO_REPL

27.11.2012

i3meHeHune onncaHusa Tabnuupl user_deal.

01.11.2012

[o6aBneHo onucaHue AByX COBbITUI ANt TaBnuLbl Sys_events.

30.10.2012

OG6HOB/EHVE [JOKYMEHTALMN:

» B pasgene "Metog FutChangeMoney - VI3MeHeHve numMmuta Ha nokyrnky crnotos no b®" gononHeHo onucadune na-
pameTtpa limit_spot_buy.

* B paspgenax "Metog FutMoveOrder - MNMepemelueHne asyx 3asasok” 1 "Metog OptMoveOrder - MNepemelleHne gByx
3asBOK" [OMO/THEHO ONMUcaHne NOTUKN paboTbl komaHabl MoveOrder.

22.10.2012

O6HOBNEHNE AOKYMEHTALMN:

* BHeceHbl UsmeHeHusi B pasgensl: "Monb3osartenu. MNpueaska nonb3osarens K y4acTtHuKy Topros”, "CocTas, ycra-
HoBKa 1 HacTpoiika MO wno3 SPECTRA Plaza-2", "PekomeHgauuy no BKIOYeHWI0 paHTaimos PTC B npuioxe-
HVe nonb3oBartesnis NPy pacnpocTpaHeHnn Nonb3oBaTenbCKoro MO CTOPOHHUM KoMnaHuaM", "BoccTaHoBneHne 1
no3aHnin Bxo4'".

* YnaneH pasgen “NHTepdeiic TeXHUYECKoro LeHTpa ".

10.02.12

OG6HOBNEHNA JOKYMEHTALMUN:

* B pa3gen "Oco6eHHOCTU 1CMob30BaHus Wiio3a" obasneH NyHKT "KoMaHabl".

» [o6asneH pasgen "lMNpurocTaHOBKa TOProB A1 pacLUMpeHUst immnTa konebaHuin LeH caenok”.
* VicnpasneHa owwnbka B onucaHuy hopmyribl pacyeTa LeHbl hbrouepca.

* OGHOB/IEHO OnucaHue NHCTaINATOpa Wk3a.

09.02.2012

[lo6aeneHo HoBoe none:

* login_from - JlorvH nonb3oBarens, NOCTaBMBLLETO 3as1BKY

B Tabnmubl:

 fut_rejected_orders - OTBeprHyTble B K/IMPUHT 3a5BKN

* opt_rejected_orders - OTBEprHyTble B KIMPUHT 3a5BK/

MOTOKOB:

* FORTS_FUTINFO_REPL - ®bloyepchbl: cnpaBoyHas U CeECCUOHHas nHdopmauums

* FORTS_OPTINFO_REPL - OnumMoHbl: cnpaBoyHas U ceCcCUOHHas nHopmMaums

24.01.2012

B Ta6nuuy orders noToKoB:

« FORTS_FUTORDERBOOK_REPL - ®btouepchl: Cpes cTakaHa
¢ FORTS_OPTORDERBOOK_REPL - OnuuoHbl: Cpes cTakaHa
fo6aBneHbl cneyroLme nons:

* init_moment - Bpems nossneHuns 3assku

* init_amount - HayanbHOe KONMNYEeCTBO B 3as1BKe

23.01.2012

[Jlo6aBneHa Tabnuua cobbITUiA Sys_events B NOTOKW:
* FORTS_CLMONEY_REPL - leHbrvt B KNIMPUHT

* FORTS_CLR_REPL - KnupuHrosast HcopmaLus

17.01.2012

B tabnuuy fut_vcb notoka FORTS_FUTINFO_REPL go6asneHo none exch_pay_spot_repo, cogepxallee 61upxeBo
c6op no Peno

12.01.2012

[lobaBneH NOTOK pennmkauum:

* FORTS_ORDLOG_REPL - noTok, B KOTOPOM MepejaroTcs Bce AeiicTBUS C 3asBKamyi B aHOHUMHOM Buae

02.11.2011

[Jo6aBneHbl HOBblE MONS:

» [None comment - KomMeHTapwuii Tpeligepa
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 lMone ext_id - BHelwHuii Homep

B Tabnmubl:

« fut_rejected_orders - OTBEprHyTbl€ B KNIVPUHT 3asBK/

* opt_rejected_orders - OTBEPrHyTble B K/IMPUHT 3aABKU

25.11.2011 [Jlo6aeneH pasgen "licnonb3oBaHne TeCTOBbIX NPUMEPOB".
7.11.2011 PeBu3uns gokymeHTa. lopabotaHbl pasgensl "BeegeHve" n "OnncaHve Toprosoro wo3sa”. lobasneH pasgen "Kpart-

Kuin 0630p cuctembl SPECTRA".

20.10.2011 [lob6asneHsbl cnegytowue nons:

* Mone theor_price_limit - TeopeTnueckas LeHa onuuMoHa, paccumTaHHas UCX0AA U3 KOTUPOBKM (obroYepca, orpaHu-
YEHHOW NMMMUTOM

» lMone vm_real, cogepxaliee TekyLyo BM no onuuoHam, paccuMTaHHyt0 UCXOAA U3 PbIHOYHOW KOTUPOBKM ONLu-
oHa theor_price. MNpun aTuM, 3HaYeHWe B CTApOM MO/E VM PacCcyUUTbIBAETCA UCXOAA U3 OrpaHNYeHHON KOTUPOBKY
onuuoHa theor_price_limit.

[Jo6asneHa Tabnuua cobbITUiA Sys_events B NOTOKW:

¢ FORTS_FUTTRADE_REPL -- ®btouepchbl: 3a8BKN U CAENKN

* FORTS_OPTTRADE_REPL - OnuuoHbl: 3aBK/ U COENKM

* FORTS_POS_REPL - ViHthopmaums o no3nuusx

* FORTS_PART_REPL - ViHchopmaumsi 0 cpeactBax n aiMMmmrax

* FORTS_FUTINFO_REPL - ®bloyepchbl: cnpaBoyHas U CeECCUOHHasA nHdopmauums

* FORTS_OPTINFO_REPL - OnumoHsbl: cnpaBoyHas U CeCCMOHHasA UHgopmMaLms

* FORTS_INFO_REPL - lononHuTenbHas cnpaBovHasi MHopMaunst

4.10.2011 [lo6aBneHbl NOTOKM pennkaumn:

¢ FORTS_CLR_REPL - noToK, TpaHCAVIPYIOLLMIA KIMPUHTOBYHO MHhopMaLmio, B TOM Yncrie nHopmaums o cbopax
1 BM Ha MOMEHT KnMpuHra, 3adMKCMpOBaHHble 3HaYEeHUs1 KYpCOB BasliOT, UCMO/b3yeMble AJ15 PacyeToB, a Takke
pacyeTHble LieHbl KTMpUHra

* FORTS_MM_REPL - notok, cogepxallmnii tHdhopmauuo 06 obs3atenscteax MM B pexume oH-naiH

M3MeHeHbl HOMepa KOMaH/, TOProBbIX onepauuii A5 NOAAEPXKN BO3MOXHOCTM MOHUTOPMHIa BPEMEH NOMHOM o6pa-

60TKM, BKIIOYAsA KaHa 40 nonb3oBatens.

14.09.2011 VcnpasneHbl OWMGKM B 3HAYEHUAX N0 YMOMYaHWUIO HEKOTOPbIX KOMaH4: Ecnv napameTp ABNSETCS CTPOKOBbIM - €70
3HaueHne Nno ymonyaHuio 6epeTcs B KasblyKu
15.04.2011 [ob6aBneHbl cnegyrowme nons:

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

* none status Tabnuupl investr notoka FORTS_FUTINFO_REPL - nHdopmaumsa no KAMeHTCKUM pasgenam

* none vm_order_reserve notoka FORTS_PART_REPL - pe3eps BM no 3aaBkam

* none waprice notoka FORTS_POS_REPL - cpegHeB3BelLeHHas LeHa

MI3MeHeHns B cucTeMe KOMaH/bl:

* BaxHo: namenuncs gopmar komaHg FutAddOrder, OptAddOrder n FutAddMultilegOrder - B Kaxayto 13 KoMaHg
pobaeneH napameTp dont_check_money. Vi3meHnnncek naeHTudvkaTopbl komaHg. KomaHgsl ctaporo coopmara
noAAepPXnBatoTCA CO CTapbiMy NAeHTUUKaTopamm.

» [ob6asneHa komaHga FutExchangeBFMoney, npefHasHayeHHasn A1 BbINOMHEHNS NepeBoaoB Mexay b pasge-
namu

28.03.2011 B tabnuuy multileag_deal notoka FORTS_FUTTRADE_REPL fo6asneHo none buyback_amount, cofepxatiee cym-

My 06paTHOro Bblkyna A5 caenok Peno

24.03.2011 [Lo6asneH notok RTS_INDEXLOG_REPL, TpaHciupyowuii UICTOpUO N3MeHeHUst niaekcos PTC
01.02.2011 [nsa komangbl FutChangeClientVcb n3ameHéH Tvn napamertpa code_vcb c c4 Ha ¢25. HoBblIli hopmaTt KomaHabl uMeeT
Kof coobuieHuns 33. Kof 0TBETHOTO COOBLLEHNS A1 KOMaHAbI HE U3MEHUIICS.
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B f0KyMeHTaLmo fo6aB/eH CNpaBoYHMK KOAOB BO3BpaTa KOMaH,.

27.01.2011

VcnpasneHa owwn6ka B fokyMeHTauum - napameTp check_limit komang OptAddOrder n OptMoveOrder 6bi1 onucaH
HeKoppeKTHO. MpaBu/bHble 3HaUYeHNs napameTpa: O - He BbINOHATL NPOBEPKY, 1 - BbINOMHATL NPOBEPKY.

24.12.2010

VcnpasneH psag owrb0K B MIMEHOBaHUM NOMIEN KOMaH[, a Takke 3Ha4YeHUs N0 YMOMYaHWI0 HEKOTOPbIX KOMaHA,;:
* 3HauyeHvie No ymonyaHuto napametpa ext_id ans komaHabl FutDelUserOrders yctaHosneHo B 0.

e 3HaueHus no ymonyaHuo napameTrpoB comment, hedge, broker_to, ext id, trust, date_exp Ans komaHzbl
FutAddMultiLegOrder yctaHoBneHbl B O Un NyCTy0 CTPOKY B 3aBUCMMOCTM OT TUNa cOobLLEeHUS.

* 3HauyeHve No ymosi4aHuo napameTpoB pricel u price2 gns komaHgsl OptMoveOrder ycTaHoBnEHbI B 0.
* 3HaueHvie no ymonyaHuto napametpa no_fut_discount ana komaHgbl FutChangeClientMoney yctaHosnieHo B 0.
* 3HauyeHvie nNo ymonyaHuto napametpa limit_spot ana komaHabl FutChangeBrokerVcb yctaHoBMeHO B -1.

« B orBeTax komaHg FutChangeClientMoney, FutChangeBFMoney, FutChangeClientVch n OptChangeExpiration no-
ne Message v“cnpaBneHo Ha message 4151 AOCTUXKEHUS eAMHO006pasns ¢ OCTaslbHbIMU KOMaHaMU.

26.11.2010

VisMeHeH hopMaT arperMpoBaHHbIX CTakaHOB - y6paHO none price2. Tenepb nosne price NPUHUMAET pas/IMyHbIi
CMbIC/1 B 32aBMCMMOCTM OT 3Ha4YeHust npusHaka 0x1000 nHcTpymeHTa (nose signs Tabnuubl fut_sess_contents notoka
FORTS_FUTINFO_REPL): B cniyyae ycTaHOBKM MpU3HaKa Nose price CoOAepXnT CTaBKy, MHauye - CBOM-LEHY.

15.10.2010

HoBble Npu3Hakn NHCTpyMeHTa (none signs tTabnuupl fut_sess_contents notoka FORTS_FUTINFO_REPL):
* 0x800 - npusHak nHcTpymeHta RTS Money

* 0x1000 - npy3HaK OCHOBHOW LieHbl 71 COCTaBHbIX MHCTPYMeHTOB (O - KOTUPYETCS B CBOMN-LiEHe, 1 - KOTMpyeTCs
B CTaBKe)

HoBoe 3HayeHvWe npu3Haka COCTaBHbIX WHCTPyMeHTOoB multileg_type (Tabnuupl fut_sess_contents noTtoka
FORTS_FUTINFO_REPL. Ansa csonos RTS Money npvHMMaeT 3HaveHne 2.

HoBoe none B ctakaHax arpermpoBaHHbIX KOTUPOBOK - price2. Vicnonb3yeTca A4 CBOMOB - B AaHHOE MNoJe 3anuchbl-
BaeTCH cBon-ueHa.

14.09.2010

B notokn FORTS_FUTCOMMON_REPL n FORTS_OPTCOMMON_REPL go6aeneHbl 3Ha4EHUS LeH OTKPbITUSA 1
3aKpbITMA (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 BONaTU/IbHOCTY M TEOPETUYECKOI LieHbI OMNLMOHA
Ha MOMEHT KAMpUHra

15.06.2010

McnpasneHa owwnbka B onncaHum komanabsl FutAddMultiLegOrder: Tun napameTtpa isin_id U3mMeHéH c¢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 Tabnuupbl 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 npegioxenust: orders_sell_qty, orders_sell_amount, orders_buy_qty, orders_buy_amount.

17.05.2010

[Jlob6aeneHa nHhopmaums o napameTpax MHCTPYMEHTOB:
» Tabnuupl base_contracts_params, futures_params, virtual_futures_params, options_params

[Jlo6asneHa nHchopmaums 0 CTOUMOCTY Luara LieHbl MIHCTPYMeHTa B BEHEPHWI KNMPUHT — nore step_price_clr Tabnuubl
fut_sess_contents notoka FORTS_FUTINFO_REPL, a Takxe B NpoM. KAVPWHI — nosne step_price_interclr Toi xe
Tabnuupl.

19.04.2010

VI3MEHEeHbI TUMbl MHOTUX NOMEl, B YaCTHOCTK:
e 0ObLEM arpervpoBaHHbIX cCTakaHoB d16.5 -> i8

* Hanpas/ieHve 3asBoK i4 -> il

* MPU3HaKN MHCTPYMEHTOB (signs) il -> i4
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Aata

N3meHeHus

Tabnuua money_clearing nepeHeceHa u3 notoka FORTS_FUTINFO_REPL B notok FORTS_CLMONEY_REPL.
MNepenmMeHoBaHbI:

» Tabnuua repo_orders_log -> multileg_orders_log

» Tabnuua repo_deal -> multileg_deal

* komaHga FutAddRepo -> FutAddMultiLegOrder

[o6aBneHbl:

» Tabnuua multileg_dict — cnpaBoYHMK CBA30K

nons price_dir, multileg_type, legs_qty Tabnuubl fut_sess_contents
* NoNs ¢ NAEeHTUNKATOPOM U LigHON caenku B Tabnuupl orders_log hblouepcHyo 1 OMUMOHHYHO

» nons fee_sell, fee_buy Tabnuubl deal notoka FORTS_OPTTRADE_REPL

notokn FORTS_FUTORDERBOOK_REPL 1 FORTS_OPTORDERBOOK_REPL ¢ uHhopMaLueli 0 TEKyLLEM CO-
CTOAHMK CTaKaHOB

* Tabnuua broker_params notoka FORTS_INFO_REPL

» Tabnuupl fut_instruments notoka FORTS_FUTINFO_REPL
* Tabnuupl usd_online notoka FORTS_FUTINFO_REPL
YpaneHs!:

* none state Tabnuubl opt_sess_contents

16.03.2010

M3meHeH onvcaHue komaHAbl FutAddRepo: ¢ BMecCTo napameTpa swap_price, TENepb WUCMOMb3yeTcs napaMeTp
repo_rate

24.02.2010

[o6asneHo:

» onucaHue Tabnuy repo_orders_log, repo_deals
* onucaHue cTaTycoB 3asiBOK 1 cAenok Peno

* OMucaHne HOBbIX CTaTyCOB 3asBOK W CAEMOK

* onucaHne KkomaHapl FutAddRepo

» none last_deal_id B Tabnuuy position notoka FORTS_POS_REPL

18.01.2010

« No6aBneHo onucaHne komaHg:  FutChangeBrokerVcb,  FutChangeClientProhibit, FutChangeMoney,
OptChangeClientProhibit

» [No6asneHo none limits_set Tabnuupl part notoka FORTS_PART_REPL

McnpaeneH psig, owMGOK B ONMCAHUN KOMaHL,

15.01.2010

* I3MeHeHbl TUNbl NAEHTUCMKATOPOB 3asBOK U CAENOK (i4 -> i8)
* lI3MeHeHbl TUMNbI CTATYCOB 3a8BOK U caenok (i2 -> i4)

* VicnpaBneH psg, oWUGOK B ONMCaHUN KOMaH,

25.11.2009

VicnpasneH pag OLWNBOK B OnucaHnm KOMaH[

03.11.2009

[o6aBneHa nogaepxka 3agaHus Kogos 6pokepoB Npu OTNpaBke COOBLLEHWI

30.10.2009

,U,OGaBJ'IEHbI KOMaHAbl ynpasneHna NMMNTamMn KNIMeHToB

10.08.2009

[o6aBneHbl CNPaBOYHKKA UHCTPYMEHTOB MO OMLMOHAM

15.07.2009

ﬂ,O6aBl’IeHO onncaHme cnpaBOYHbIX MOTOKOB pensinkaumnm

17.06.2009

[06aBneHo onucaHne KOMaHz ynpasieHus 3asiBkammn 4/1st (0bHoUepcoB 1 OMNUOHOB

27.03.2009

[lo6aBneHo onvcaHne NOTOKOB pensmkauum ‘common’

20.03.2009

MepBasi Bepcusi AOKyMeHTa
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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
MM MapkeT-meiikep
HKA, HakonneHHbIli KynoHHbIN [0X0f,
HKLL, HauvoHanbHblii KnnpuHrosblii LieHTp
Obd O6ocobneHHas bpokepckas dhmpma
no MporpammHoe O6ecneyeHne
P® PacueTHas dmpma
CYP Cucrtema ynpasneHus puckamm
TKC TOpProBo-KNMPVHIOBbLIN CHET
TC Toprosas cuctema
YK Y4acTHUK KNnpuHra
YT Y4YyacTHUK TOpros
(H13) LleHHas 6ymara
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2. Kpatkuii 0630p cuctembl SPECTRA

2.1. CyOobeKTbl (y4aCTHUKU) TOPros

Cy6bekTbl (YH4aCTHUKM) TOProB 3T0:

* YyacTHuku kvpuHra (PacyetHble chvpmbl)

* YyacTHuKu Topros (Bpokepckue rpMbl)

* KnneHTbl y4aCTHNKOB TOProB 1 YYaCTHUKOB KIMPUHTa

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

2.1.1. PacueTHble pUpPMbI

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

PacueTHble hupMbl UMEIT BO3MOXHOCTK:

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

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

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

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

* YneHcTBO B CeKLMM CPOUHOTO PbIHKA.

B3Hoc B MapaHTuiiHbIl hoHA,

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

2.1.2. bpokepckue pnpmbl

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

Bpokepckne mpmbl UMEKT BO3MOXHOCTH:

» CoBepLliaTb CAE/MKM 3a CBOW CYET.

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

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

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

2.1.3. KnueHThl

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

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

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

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

Q100 — koA Ans NpefcTaBeHnst pacyeTHon dvpmbl Q1

Q1DU - cy66pokep DU pacueTHoii hupmbl Q1

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

Mpumep 2.

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

2.1.5. PackpbiTue nHcpopmauum o6 yyactHuKax B cucteme

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

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

2.1.6. NMNonb3oBarenu. NMpuBA3Ka Nosib3oBartesia K yHaCTHUKY TOPros

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

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

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

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

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

2.2. IHCTPYMEHTbI

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

2.2.1. Ba3oBble aKTUBbI

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

* HaumeHoBaHWe TOProBoW cekumu.

» Pa3Ho06pa3Hble cTaBKuM KOMUCCUIA.

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

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

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

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

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

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

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

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

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

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

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

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

step_price

PriceRub = PricePoints * -
min_step

, Toe
 PricePoints — LeHa B nyHKTax;

* step_price — CTOMMOCTb MUHMM&JTILHOTO LLara LieHbl;

e min_step — MWHUMASIbHBIIA Lar LEeHbl B NyHKTaxX.

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

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

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

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

MHdhopmaums o dobloyepcax coaepXxnTcs B Tpex Tabnmuax ToproBoro uHtepgeiica:

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

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

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

2.2.2.1. OgHogHeBHbIe (hblouepchl C aBTONPOJIOHraluueii

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

BasncHbIMY aKkTuBaMm 0OfHOAHEBHbIX (ObOUEPCOB ABMSAKOTCA KYPCbl MIHOCTPAHHbIX BAUTHOT MO OTHOLLEHWIO K pOCCUiCKOMY py6sto, hoH0BbIE
MHAEKChI, paccuntbiBaemble NMAO MockoBckast Bupya, ToBapbl (4paroueHHbIe METasI/Ibl) U aKLMM POCCUACKNX SMUTEHTOB.

OCHOBHble 0COBEHHOCTY Takux MHCTPYMEHTOB!

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

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

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

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

e [InA VHAWKATUBHOI BapuaLyOHHOW MapXu cTaBka (DOHAMPOBAHWA paccuMTbIBAETCA OTAENbHO U Ny6nukyeTcs B Wto3e B Tabnuue
common notoka FORTS_COMMON_REPL B none swap_rate.
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* [InfA BeUHbIX (PbO4EPCOB HA (POHAOBLIN MHAEKC WM aKLMIO BapuaLMOHHas MapXa BEYEepHero KnvpuHra paccumMTbiBaeTCs C y4eToM aun-
BUEHAHOI NonpaBkuy, KOTOPas KOMNEHCUPYET M3MEHEHWE 3HAYEHNS MHAEKCA UM CTOMMOCTY akLyK, Bbl3BaHHOE AMBUAEHAHbIMW OTCEY-
Kamu. JuBnaeHAHaA nonpaska yuuTbiBaeTCs B AieHb 3aKpbITUsi peecTpa no no3uumn Ha NpeaplayLLnii BeHepHW KNMPUHT 1 MO CAENKaM
B BEYEPHIOI0 CECCUIo, MO CAenkam B TEYEHUE YyTPEHHEN 1 OCHOBHOI ceccuii nonpaska He yuuTbiBaeTcs. Ecnn feHb 3akpbiTna peectpa
NPYXOANTCA Ha HETOPTOBLIN AeHb, TO NOMNpaBKa yYUTbIBAETCA B GvKaiiLLnii TOProBbIii AeHb, NPeALLIECTBYOLLNIA fHI0 3aKPbITUA peecTpa.
3HaueHuve nonpaskn Ny6mkyeTcs B Wto3e B Tabnuue fut_sess_settl notoka FORTS_CLR_REPL B none index_div.

®opMysbl U feTanbHOe ONMCaHNe MOXHO HaTV B crneLudmKaLmsax KOHTPAKTOB.

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

2.2.3. ONuyunoHsbI

Ewe ogH1M TMNOM NPOn3BOAHbIX (PUHAHCOBLIX MHCTPYMEHTOB B ccTeMe SPECTRA sBMSOTCA OMNLMOHbI. B 0TAnyme oT dhbloyepcos OnLuoH
O3HayaeT He 0683aHHOCTb, a MPaBo Ha MOKYMKy (Npogaxy) 6a30BoOro akTMea, KOTOPOe MOXET ObITb peann3oBaHO UAN HET.

Paznuualot Konn v nyT onumoHbl. ONUMOH KON (OMUMOH Ha NOKYMKY) — KOHTPaKT, NpeAoCTaBNAoWmiA AepxaTento (Nokynaresto) onumoHa
npaso KynuTb 6a30BbIli aKTUB B YKa3aHHbI CPOK B ByayLLeM No hMKCYPOBAHHOW LieHe — LieHe NCNONHeHWs onumoHa (cTparik). OnuuoH nyT
(onumoH Ha npogaxy) — KOHTPaKT, MPefoCTaBNSAWMI AepxaTesnto (MoKynaTesnto) onuMoHa NpaBo NpPogaTb 6a30BbIfi aKTVB B YKa3aHHbIN
CpOK B 6yayLiem no (UKCMpPOBaHHOW LieHe — LeHe UCMONHEeHNs onuumoHa (cTpalik). B kauectBe 6a30BOro aktvea A/s1 OMNLMOHOB MOTyT
CNYXWTb akTVBbl (DOHA0BOTO ¥ BA/IKOTHOO PbIHKOB (aKLWKW, TOBap, BaoTa 1 T.N.), @ Tak Xe CPOUHble (boYEPCHbIE KOHTPAaKTbI.

OnNUVOHbLI MOTYT GbITb MapPXMPYEMOTO TUNA, C YN/IATON BapnaLMoHHON MapXu MeXay y4acTHUKaMmy TOProB Ha OCHOBAHWUWN PaCcUYETHOW LieHbI,
onpefensiemMoil ABaxabl B TOProByl CECCUIO, ¥ NPEMUasIbHOTO TUMa, C ynaaTtoli NnpemMuu NOANMCYUKY OMNUMOHA B MOMEHT COBEpLUEHUSI
cAenkun (B 6nmKaiLLnin KIMPWHF).

Mo CI'IOC06y MCMOMHEHNA ONUNOHbI NoApasfensAarTCA Ha eBponeVlcme N aMepunKaHCKmne. EBpOHeVICKVIe ONUNOHbI MOXXHO NCNO/THUTbL TOJIbKO
B A€Hb UCTEYEHNA CpOoKa ,quICTBVIFI onunoHa (,any 3Kcnmpau,vw|). AMepUKaHCKNE OMuUMOHbI OT/IMYAIOTCA TEM, YTO [epXaTeb MOXET pea-
M30BaTb CBOE NpaBo Ha I'IpO,EI,a)Ky/I'IOKyI'IKy 6a30BOro akTvBa B /1106011 MOMEHT, He A0XnAadACb HaCTynsieHUAa Aatbl UCTEHYEHUA ONUMOHa.

OnuuoHbI MoryT 6bITb NOCTABOYHBLIMM 1 PacyYeTHbIMN. MocTaBouHbIl onuuoH npegycmMmatprBaeT CpI/I3VIL|ECKyIO nocTaBky. PacueTHbIii OnuMoH
He npegnonaraet NnoctaBku, a npeaycMmarpuBaeT nepepacyeTr I'IpVI6bU'IVI/y6bITKOB MexXay ydyaCTHMKaMu B BUAE HaydUCneHna n cnncaHua
AEHEXHbIX CPpencTs.

B HacTosawwmii MomeHT B cucteme SPECTRA nopaepxvBatoTcs eBponeiickme npeMmasibHble pacyeTHbIe OMUMOHbI Ha CNOT-aKTUBbI (aKLuuK,
TOBap, B/IIOTY U T.N.) U aMepPUKAHCKME MapXunpyeMble NMOCTaBOYHbIE OMNLMOHbI Ha (ObHoYEpPChbI.

OnuyMOHbI TaKKe Kak 1 hblouepchbl UMEOT pasHble AaTbl UCMOMHEHNs], HO B OT/IMYME OT (Db0YepCOB CYLLECTBYIOT HEAE/NbHbIE ONLUMUOHBI, C
UCMOMHEHVEM B cepefiuHe Gnmxaiilueii Hefenu n B BK NTHULGI (ONLMOHBI Ha aKLyy aMeprkaHCKUX KoMNaHwid).

[N onuyoHOB B TOPrv Ha3Ha4yaeTCcst HeKOTOPOoe MOAMHOXECTBO CTPalikoB, KOTOPOE JIEXUT B OKPECTHOCTM TEKyLLEe pacyeTHOl LieHbl 6a-
30BOr0 aKTMBa, K KOTOPOMY MPMBSA3aH OMLMOH, MO3TOMY CMUCOK OMLMOHOB, HA3HAYEHHbIX B TOPr1, B 06LLEM Cryvae Kaxablil AeHb MOXeT
6bITb pasHbIM.

MHbopmaLmsi 06 onumoHax COAEPXNUTCS B CEAYHOLWMX Tabnmuax ToproBoro uHTepdelica:

» MNotok FORTS_REFDATA_REPL, Tabnmua opt_sess_contents — ocHoBHas Tabnvua. CoaepXuT CMUMCOK KOHTPaKTOB, Ha3HaYeHHbIX B
TOPrX B JaHHOW TOProBOWA ceccuu.

* MNotok FORTS_REFDATA_REPL, Tabnuua opt_vch — cogepXuT cnpaBo4YHMK 6a30BbIX KOHTPAKTOB A/151 OMNLMOHOB.
» Motok FORTS_REFDATA_REPL, Tabnuua sess_option_series — COAePXUT CMUCOK OMLMOHHBIX CepPUA.

» MoTtok FORTS_INFO_REPL, Tabnuua options_params — cogepXuT nHcpopmanmio 06 onuuoHax B oopmare, He06X0AMMOM A715 3arpy3ku
ee B KIMeHTCKUA Mofynb pacyeTa puckoB (SpectralM).

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

2.2.4. CocTaBHble UHCTPYMEHTbI (CBSA3KN)

Toprosas cuctema SPECTRA nogaepxuBaeTt CoCTtaBHble MHCTRPYMEHTbI — MHCTPYMEHTbI, KOTOPbIe COCTOAT U3 HECKOJTIbKMX B3aUMOCBA3aH-
HbIX YacTeil (aTOMaprIX I/IHCprMeHTOB), 4YTO NO3BOJIAET peasin30BbiBaTh LUMPOKO NCNO/Ib3yeMYH0 CTpaTermio Toproe/in Ha pPbliHKE, Korga
Npu BbINOSTHEHUWN CAENKN MO CBA3KE Y K/IMEeHTa NoABAAKTCA No3vunn no AsymMm Uin 6onee VHCTpyMeHTaMm. B HaCTOFIUJ,VIVI MOMEHT B Bue
COCTaBHbIX MHCTPYMEHTOB pea/in30oBaHbl KasieHAapHble crpeabl Ha (*)bIO‘-IepCbI.

CrnncoK MMelLMUXCA B CUCTEME COCTaBHbIX WHCTPYMEHTOB MOXHO NonyudTb U3  Tabnuubl fut_sess_contents noTtoka
FORTS_REFDATA_REPL, npoBepsis none multileg_type. 3anucu, co 3Ha4eHMem 3Toro nossi He pasHbIM 0, ONMCbIBAOT COCTaBHbIE WH-
CTPYMEHTbI.

[lns nonyyeHns cocTaBHbIX YacTeil MHCTPYMeHTa creflyeT nosb3oBartbes Tabnuueli multileg_dict notoka FORTS_REFDATA_REPL, B ko-
TOPOW ANA KaXKA0ro COCTABHOTO MHCTPYMEHTA CyLLeCcTBYET ABe un 6onee 3anunceil, onvcbiBatoLein OTAeNbHbIE YACTV TaKoro MHCTPYMEHTa
(Puc. 1). 3anucu Tabnuupl multileg_dict cebinatotea obpatHo B fut_sess_contents, T.K. COCTaBHble YacTV MHCTPYMEHTOB SIBAAOTCA 00bIY-
HbIMW MHCTPYMEHTamy TOProBOi cucTeMbl. [1s KaXA0W COCTaBHOWM YacTu Takke ykasblBaeTcs Ko3huLMeHT, Ha KOTOpbI YMHOXaeTcs
06BbEM MCXOAHON 3asBKM AN5 NonyyYeHus o6bEMa 3asBKM N0 COCTABHOM YacTu. 3HakK 3Toro KoadpduumeHTa ykasbiBaeT Ha HanpasneHue
3asBKM N0 COCTaBNAOLLEN — NOMIOXUTE/NIbHOE 3HAYEHVE 03HAYAET, YTO COCTaBALWan 6yaeT Hanpas/eHa B Ty e CTOPOHY, YTO U 3aABKa
N0 COCTaBHOMY MHCTPYMEHTY, OTpULATENIbHOE — B NMPOTUBOMNOOXHYI CTOPOHY.
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isin_id short_isin isin multileg_type
500 GAZR23 GAZR-23.09.10 0 -
510 GAZR24 GAZR-24.09.10 0 S 4k
515 GAZR28 GAZR-28.09.10 0 -
— 1200 GAZPTOT3 | GAZR-23.09.10R5 1
—T— 1201 GAZPT1T3 | GAZR-23.09.10R4 1

isin_id isin_id_leg qty_ratio

1200 500 A N

—>{ 1200 515 1
1201 510 A N

—>{ 1201 515 1

Puc. 1. CocTaBHble MHCTPYMEHTbI

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

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

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

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

2.3. ToproBble onepauuu

2.3.1. 3aABKU — 06LUME BO3MOXHOCTU

3asiBKa - 3T0 NprKas y4acTHVKa TOProB B TOPrOBYH CUCTEMY Ha COBEPLLEHWE CAEKN MOKYMKN WAV NPOAAXN MHCTPYMEHTA Mo onpeaenéHHoi
LeHe. 3asiBKa MOXET 6bITb aApecHo nnn 6esagpecHo.

BesagpecHble 3asBkuM - 3TO 06bIYHBbIN B/ 3asBOK, KOTOPbIE BCTAKOT B o4Hepeab U BUAHbI BCEM MOS1b30BaTes/15iM, OHN 06s13aTeNIbHO y4yacTByroT
B ayKUMOHE 1 CBOAATCA CO BCTPEUYHbIMUN 3asBKamMu. ECnv y 3adBKN eCTb KOHTPNPea10XeHne ¢ Ll,eHOI?I nqueﬁ nnun paBHOVI LeHe 3asaBKH,
TO TakKne 3asABKM CBOAATCA B CAENKY C LI,EHOVI paBHOVI LieHe 3asBKN B KOHTPNpeaiokeHnn. YacTb 3asBKu, KOTopas He cBenachb B CAENKY
0OCTaeTcAa B Bue 3asdaBkU, C MEHbLUNM KO/IMYECTBOM MHCTPYMEHTA.

3anBky 6biBatoT KOTUPOBOUHbIe (Day), BcTpeyHble (Immediate-or-Cancel), 3assku Fill-or-Kill n 3asBkm Book-or-Cancel. KoTupoBoyHas 3a-
aBka (Day) ocTaeTcsa B o4epefn He3aBNCMMO OT TOro, CBeflach /M OHa YacTUYHO, WY He cBenack coBceM. BcTpeuHas 3asska (I0C), ecnu
OHa He cBenach B CAENKY, yAansaeTcsa U3 cucteMbl Noc/e NpoBeAeHNs aykumoHa. MNpu 4yacTMYHOM CBefileHUM BCTPEYHO 3aABKW, HECBEEH-
Has ee yacTb Takxe yaanserca. 3asasku Fill-or-Kill (FOK) - 310 BCTpeuHble 3asBKkU, KOTOpble npeanosnaralT TONbKO NOSHOe UCNOSTHEHNE
(cBegeHue B caenky). 3asska Book-or-Cancel (BOC) - 370 pa3HOBMAHOCTb KOTUPOBOYHOW 3as1BKW, KOTOpas Npu BbiCTaBNEHUN NGO Lenmn-
KOM BCTa€T B CTakaH, IM60 OTK/IOHAETCS CUCTEMONA. Takas 3asBka MOXET 6bITb TOMIbKO NACCUBHOW CTOPOHO B caenke (Maker).

C TOYKM 3pEHUS BPEMEHN XM3HU 3asiBKN NOAPA3AENATCA Ha 00bluHbIe U MHOrogHeBHble (Good-till-Date). Y 06bI4HbIX 3a8BOK faTa ucte-
YeHUs 3a8BKM He 3aAaHa, Takve 3asBkU (HEMCMONMHEHHbIE) "XMBYT" A0 KOHLA TeKyLLeli TOproBoi ceccun. [ina MHOTOAHEBHbIX 3asBOK yKa-
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3blBaeTCs fjaTta ucTedeHnst (4uanasoH 4at - 40 roaa). Takue 3asBKv aBTOMATUUYECKU NepeBLICTAB/IAIOTCA B C/IefyHOLLYI0 TOPTOBYIO CECCUIO,
noslyyast Npu 3TOM HOBbIV HOMEp U CCbIIKY HA HOMep CaMoii NePBO BbICTAB/EHHON 3asBKW. [pU NepeBbICTaBNEHNN AeNatloTcs NPOBEPKM
Ha HaMune UHCTPYMEHTA, KNMEHTA, AOCTATOUHOCTN CPEACTB. 3asiBKM C UCTeKLUel AaToll aBTOMATUUYECKU CHUMAIOTCS NOC/e 3aBepLUeHus
BeuepHeil ceccum (eciv OHa ecTb B 3TOT AEHb).

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

* none comment - cTpoka B 20 CUMBO/I0B;

 none ext_id - yeTblpex6aiiToBoe YnCNO, KyAa NpeanonaraeTcs BCTaBAATb MAEHTUMKATOP 3asBKM B NO/Ib30BATE/NbCKON CUCTEME.
MpumeyaHune: YHUKaNbHOCTb 3HAYEHWI [OMNOTHATENBbHBIX aTpUByTOB 3asBKM TOProeoit cuctemoli SPECTRA He aHanmsmpyeTcs.
MHhopmayms o 3asBkax cogepxutcs B Tabnuuax orders_log notokoB FORTS_TRADE_REPL n FORTS_ORDLOG_REPL.

Tabnuua orders_log - 370 UCTOPMS M3MEHEHUIH 3asBOK, Ha Kaxoe M3MeHeHue 3asBku AobaBnserca oTAaenbHas 3anucb. B Tabnuue
orders_log notoka FORTS_TRADE_REPL cogepxutcs nHgopmaums To/bKo no "cBomM" 3asiBkaM. og cBoMMM 3asiBKaMu 34eCb NoHUMa-
eTcs:

e [1na nornHa KNueHTa - 370 3asBKM TOIbKO 3TOr0 K/IMEHTA.
» [ina norvHa b® nnm PO - 310 BCce 3asBKM KNMEHTOB 3To B® nam Po.
[aHHble N0 CBOUM 3asiBKaM pacKpbIBalOTCS NOMHOCTLIO, BKNOYAsA CnyxebHble 1 Nosib3oBaTenbckue nosns.

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

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

- Mepepnpmkka 3asBku (onepaumus MoveOrder). Mepenpkka 3asiBKM peasn3oBaHa Kkak napa onepauuii - yaaneHue cTapoii 3asBku v fo-
6aB/eHe HOBOI 3asiBKM (C HOBbIM HOMepOM). COOTBETCTBEHHO MO/Ib30BATE/ B OTBETHOM COO6LLEHMM Ha onepaLmio MoveOrder Bcerga
BO3BpaLLAeTCsi HOMep HoBOIi 3asiBku. Onepauny MoveOrder B Tabnuue orders_log Bcerga COOTBETCTBYET Kak MUHUMYM [BE 3arnicy -
yaaneHue u fobasneHue.

OgHoit onepauyeit MoveOrder MOXHO OAHOBPEMEHHO NepeABVHYTH [ABe 3asBku (MONE3HO A1 MapKeT-MelikepoB), 4151 3TOr0 B MeTofe
MoveOrder npegycmoTpeH Habop napametpos (order_id1, order_id2) ans asyx 3asBokK. [py 3TOM cam MeToA ABNSAETCSA YHUBEPCA/IbHbIM
- €C/n ABUraeTcsl ogHa 3asBKa, 3ano/HATCA napamMeTpbl TONbKO A5 order_id1l.

» MaccoBoe yaaneHvie CBOVX 3asiBOK N0 3a/aHHbIM Mo/ib30BaTesIeM ycioBUAM. B kauecTBe ycnoBuii MOryT GbITb 3a4aHbl:
o HanpaeneHve onepauum - NOKynka, npoaaxa.
o Tun 3asBku - agpecHas, 6esagpecHas.
o Kopg kiveHTa.
o Kopf 6a30BOro akTviBa.
o ext_id - naeHTUdmkaTop 3asBku B N0/Ib30BATE/ILCKON CUCTEME.
o Kopf MHCTpyMeHTa.

o [pynna MHCTPYMEHTOB - (pbloYepChbl, ONLMOHbI, COCTABHbIE UHCTPYMEHTBI.

2.3.2. AgpecHble 3asBKU

AfpecHas 3asBKa - 370 3asBKa, afjpecoBaHHas KOHKPETHOMY Nosib3oBaTesto. 1o cpaBHEHUO C 6833,D,peCHbIMI/I 3TN 3a4BKU UMEKT HEKOTO-
pble OrpaHn4YeHnsa B BOSMOXXHOCTU yrnpaB/ieHUA 3adBKaMn 1 B Bbl60pe KOHTpareHTa:

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

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

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

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

2.3.2.1. AOPECHbI PEXUM C M3TUMHIOM MO YHUKAIbHOMY Kogy

B gaHHOM pexuMe yyaCTHUKM BbICTaBNAT afpecHble 3asBku 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 nocnefoBaTenlbHOCTb
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CUMBO/10B, O KOTOPOW CTOPOHbI CAENKN OTAEeNbHO (BHE TOProBOI CUCTEMbI) OrOBApUBAIOTCS, YUTO OHa GyAeT NCNOb30BaTLCS B UX 3asiBKaX.
CBsefieHVe 3a51BOK B Ce/1KV OCYLLIECTB/ISIETCA MO COBNaAeHuto 3Ha4yeHnii nons match_ref B 3asiBkax. CoBnageHvie 3HaveHns nons match_ref
ABNAETCA NOATBEPXAEHMEM 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 06paboTkv CAeNkKU (3asBKa, MATUUHT, CAENKA,
OTYETHI).

B ocTanbHOM afjpecHble 3aABK/ B TAKOM peXviMe TOProB VMEIOT Te Xe OrpaHnyeHns, 4To U 0bOblUHble afpecHble 3aaBku. Ons oTanyus
TakuxX 3asiBOK OT 06ObIYHbIX aAPECcHbIX Y HUX B AoNOSIHeHKe K npusHaky Address (0x4000000) BeicTaBnsietcsa donar NegotiatedMatchByRef
(0x80000000).

2.3.3. Caenknm

Caoenkv B TOpFOBOVI CnucTemMe 3akvarTcA nocsie NoCTaHOBKKU 3asBOK B C/iyyae, eCsii ueHa B 3asiBKe 04HOro Hanpas/ieHUA Mo UHCTRPYMEHTY
YAOBNETBOPAET LEeHe 3asBKN APYroro Hanpas/ieHUA Nno TOMY XXe UHCTPYMEHTY. LleHOVI COENKN CHNTaeTCA LeHa 3asBKU, BbICTaB/IEHHOWA
paHbLie. Caenku 6biBatOT aijpecHble n 6e3a,quCHb|e. MHorune anI/I6yTbI CLENO0OK 3KBUBa/1EHTHbI anVIﬁyTaM 3aAB0K. Cie/IkN He N3MEHSATCA
N He YyOanAarTCcA U3 CUCTEMBI.

VHdhopmaumsa 0 COGCTBEHHbIX CAeNKax cogepxmtces B Tabnuuax user_deal n user_multileg_deal notoka FORTS_TRADE_REPL. JaHHble
B Tabnvuax npeacras/ieHbl B OTOUIBTPOBAHHOM BUAE: MOMb30BaTelb BUAWUT NPMBATHYHO MHOPMALMIO TOMIbKO MO CBOEN YacTu CAEMKN
(nokynatenst wam npogasua). Eciv nonb3oBatenem siensetcs 6O nav PP 1 caenka coBeplleHa ee kimeHTamu, To Nosib3oBaTtesib BUANT
npuBaTHyo nHdopmauuio no obenm yactam caenku. iHgopmaums 060 Bcex caenkax B CUCTEME pas3faeTcs BCEM MO/b30BaTeNsaM B Ta-
6nvyax deal n multileg_deal notoka FORTS_DEALS_REPL. [laHHble B Tabnvuax npeactas/ieHbl B aHOHVNMHOM BUAE.

[MoMMMO YMCTO TOProBbIX CAENMOK B TabnuLax cAenoK cofepxarcsa AoNoMHUTENbHbIE 3anMcu, KOTOPbIE B OPUANYECKOM CMbIC/E CAeNKaMm
He ABMAIOTCS, HO OTPaXKatoT HEKOTOPbIE onepaLuy B cCUCTeMe, MEHSOLLME NO3ULMM yYaCTHUKA. [laHHbIe CAENKM HAa3bIBAIOTCA TEXHUYECKUMU.
OTNNYMTbL TOProBble CAENKM OT TEXHUYECKUX MOXHO MO 3HaYeHWIo noneii xstatus_sell n xstatus_buy Tabnuu user_deal n user_multileg_deal
notoka FORTS_TRADE_REPL unv no npusHaky nosystem B Taénuuax deal n multileg_deal notoka FORTS_DEALS_REPL (nogpo6Hee
- CM. pasgen Mpu3sHaku, BbiCTaBNsieMble Y 3a8BOK U CAENOK).

2.3.4. Kpocc-caenku

Kpocc-caenka - caenka Ha OCHOBaHUM 3asiBOK, NMOAAHHbLIX C O4HOTO U TOTO Xe K/IMEHTCKOro pasaena, MMbo NoAaHHbIX C PasHbIX Pasgenos
C ofiMHaKoBbIM MIHH. M0 yMON4YaHWio CoBepLUeHMe KPOCC-CAENOK 3anpeLLeHo, 3asBKa, HaTKHYBLLASIC Ha KPOCC-CAESKY, OTK/IOHSIeTCs CU-
cTemoii. lonyckaeTcsi B MHAVBUAYaNIbHOM MOPsiAKE paspeLueHme KPpocc-CAeNoK A1 afpecHbIX 3asBOK. Takke B CUCTEME NpefycMoTpeHa
BO3MOXHOCTb, UTO6bI NPY KPOCC-CAE/KE BMECTO OTK/IOHEHWsi BHOBb MOCTYMNMBLLEN 3asBKM (OHA XE aKTUBHAs), CHAMaIach NaccuBHas 3a-
sIBKA, HA KOTOPYO OHA HATKHY/aCh.

[N onpefeneHus norukn 06paboTky Kpocc-CAENOK B CUCTEME NPeAyCMOTPeHO ABa dnara:

» "PaspewnTb Kpocc-caenkn' - Paspeluaer Kpocc-CAeNKN ANs afpecHbiX 3asBoK. UToObl Kpocc-caeska npoLuia AaHHbI donar fo/mKeH
6bITb BbICTAB/IEH Y 060MX CTOPOH cAaenkn. B 6e3agpecHoM pexvmMe COBepLUEH/E KPOCC-CAeoK 3anpeLLeHo Beceraa.

» "CHATb NacCMBHYO 3as1BKY NpW Kpocc-caeske" - PaspeluaeT npu Kpocc-cAesnke BMECTO OTK/TOHEHUSI BHOBb NMOCTYNMBLLEN (OHA Xe aKTUB-
Hasl) 3asiBKV/ CHMMAaTb MaCCUBHYH, Ha KOTOPYH OHa HaTkKHy/nacb. CHATME NMacCUBHON 3asBKM NoApasyMeBaeT NPOAO/HKEHNE CBEAEHNS
aKTUBHOI 3asBKM B paMKax TpaH3akuuu. Ecnv B npoLecce CBEAEHUS TPaH3aKLMSA HE MOXET 3aBepLUMTLCS YCMNELIHO, TO CHATbIE NaccuB-
Hble 3as1BK/ BOCCTaHaB/IMBAKOTCS.

YKasaHHble hfiarv BbICTAB/AIOTCA Ha YPOBHE CEMU3HAYHOIO K/IMEHTCKOrO pasfena Ha OCHOBaHUK 3asB/IEHNS yYaCTHUKA. BbicTaBeHHble
chnaru TpaHcnMpytoTCA B LWIO3e B Nose xstatus Tabnmuel investor notoka FORTS_REFDATA_REPL.

Hwxe B Tabnuue npvBeaeHsl cLeHapun noBeAeHns 6e3afpecHbix 3asaBOK, NPUBOAALLMX K KPOCC-CAenKam, 415 Pa3/IMYHbIX TUMOB 3asBOK
1 3Ha4eHuin chnara "CHATb MacCcyBHYHO 3asBKy Npy Kpocc-caenke':

Twn akTuB- ®dnar y KIMeHTCKO- CueHapun
HOIi 3aABKU ro pasgena - asTopa
NaccuBHOI 3asiBKU
KoTnpoBouHas 3asB.- | "CHATb naccuBHyto 3asBKy | MaccuBHas: OCTaeTcs B CTakaHe.
ka (Day) npu kpocc-caenke"=HET | AKTUBHaA: B npoLiecce cBefeHNs JOXOANT A0 3asBKMN C TaknMm xe VIHH, 3aTtem oTkarbl-
BaeTCs 06paTHO No BCeM NpeABapuTe/IbHO CBEAEHHbIM 3asiBKaMm.
"CHATb NaccuBHY!10 3asBKy | MaccuBHasn: CHMMaeTcs.
npu Kkpocc-caenke"=A4A AKTMBHas: B npoliecce cBefeHust OXOAMT A0 NacCUBHOW ¢ TeM xe VIHH, ninunmupyet
CHAITME NaCcCMBHOW, NPOAO/MKAET CBeAeHNe fasiee B CTakaHe UM 0CTaeTCs Kak KoTUpo-
BOYHas B CTakaHe.
Ecnv ganee B TpaH3akuun CBeLEeHNE akTUBHOW 3asiBKM HE MOXET 3aBepLUNTLCS YCneLu-
HO (HanpvMep, NO NPUYMHE BCTPEYU C eLle OAHOIN KPOCCOBOW 3asiBKOW, MO KOTOPO HET
paspeLLeHns CHUMaTb ee), TO BCe 3asBKM, BK/0Yas KPOCCOBYIO NMAacCUBHYO, BOCCTaHa-
B/IMBAIOTCA.
BcTpeuHass 3asBKa | "CHsATb naccusHyto 3asBKy | MaccuBHas: OCTaeTcs B CTakaHe.
(I0C) npu kpocc-caenke"=HET | AKTuBHasA: B npoLiecce cBefeHNs JOXOAUT [0 3asABKM C Takum e NHH, 3atem octartok
CHMMaeTcH.
"CHATb NaccuBHyto 3asBsky | [laccuBHasa: CHMMAETCA TO/IbKO B TOM C/lyvae, ec/ii akTUBHAsA MOXET CBECTUCL XOTS
npu kpocc-caenke"=AA | 6bl 0AVH pa3 co cneaytoLleli B o4epeamn nocne KPOCCOBOWA.
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Twvn akTuB- dnar y KIMeHTCKO- CueHapun
HOWi 3aABKM ro pasgena - asTopa
naccuBHOI1 3asiBKU

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

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

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

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

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

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

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

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

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

Toproeasi cuctema SPECTRA nogaepxvBaeT COCTaBHbIE MHCTPYMEHTbI (CBSA3KM) - MHCTPYMEHTbI, KOTOPble COCTOSIT U3 HECKOJIbKMX B3au-
MOCBS13aHHbIX YacTeli (aToMapHbIX MHCTPYMEHTOB), YTO NO3BO/ISIET PEA/IM30BbIBaTb LUMPOKO MCMOMb3yEeMYHO CTPaTErio TOProB/IN Ha PbIHKE,
Korga npu BbINOMIHEHWUW CAENKU MO CBA3KE Y KAMeHTa NOABIATCA NO3ULMKN Mo ABYM Win 60nee MHCTpyMeHTaMm. B HacToAwWmin MOMEHT B
BWAE COCTaBHbIX MHCTPYMEHTOB peasin30oBaHbl KasleH4apHble crpedbl Ha (bloYepcsl.

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

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

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

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

OCHOBHbIE 0COGEHHOCTY alic6epr-3asBok:

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

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

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

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

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

« [apaHTuiiHoe o6ecneveHvie Npy fOGABNEHUM 3as1BKM BIOKMPYeTCs NoA BECb 06HEM aiicGepr-3asBKy.

40



12.04.2024 PLAZA Il wnto3 Bepcua 7.24

* Tpy N3MEHEHUMN BbICTAB/IEHHON alic6epr-3asBkU MEHSTLCA MOXET TOJbKO LieHa, 06BEM He AOCTYNEH A/ UBMEHEHUS!.
* Mpw yganeHnn nnm n3MeHeHnn aiicbepr-3asBku yaanseTcs U MeHsieTcs BCs alicoepr-3asiBka Lie/IMKOM, BKI0Yas BUAVMYIO YacTb.

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

2.3.6.1. Aiic6epr-3afaBKu B MHPOPMaLMOHHbIX MOTOKaX CUCTEMbI

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

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

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

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

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

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

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

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

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

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

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

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

104 100 0 2 312 (2019-01-11f 1 |ODO01123 101 100 800 2 Match Iceberg
16:58:58
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public_ | public_ | public_ | public_|price| moment | dir | client_ | private_ | private | private_ |private_| comment
order_id| amount |amount_| action code |order id | amount |amount_| action
rest rest
103 100 49 2 310 [2019-01-11| 2 |FS01020 103 100 49 2 Match
16:58:58 standard Order
105 100 100 1 312 (2019-01-11f 1 |ODO01123 101 100 800 3 Pop-up
16:58:58 Iceberg
105 49 51 2 312 |2019-01-11| 1 |ODO01123 101 49 751 2 Match Iceberg
16:58:58
103 49 0 2 310 [2019-01-11| 2 |FS01020 103 49 0 2 Match
16:58:58 standard Order
105 51 0 0 312 |2019-01-11| 1 |ODO01123 101 751 0 0 Cancel Iceberg
17:00:58

MosicHeHns K Tabnuue:

KnneHt ODO01123 BbicTaBnsieT aiicbepr-saseky o6bemom 1000 u Bugumon uactbto 100. B cuctemy pobasnsercs 3ass-
ka (private_action=1) ¢ ngeHTudmkatopom private_order_id=101, o6bemom avicbepra private_amount=1000 » BuAUMOI 4YacCTbio
public_amount=100.

[anee knneHTbl PJ99888 1 FS01020 nocnefoBaTenbHO A06ABASIOT B CUCTEMY CBOM O6bIYHbIE 3aBKU, NpUYeM 3asBka knneHta FS01020
- 3TO 3asBKa BCTPEYHOro Hanpas/eHus, yA0BNETBOPSAIOLLANA NO LieHe ABYM NpeabiayLnum 3asBKaMm.

MpoucxoguTt ceefieHne BUAMMOI YacTu aiicbepra (private_action=2) c 3asiBKoii BCTPEYHOro HanpasneHus knneHta FS01020, pasmep
ocTasLuerocs alicbepra private_amount_rest=900.

[anee cBogATcsA 06bIYHbIE 3a51BKM KNneHToB PJ99888 n FS01020.

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

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

Lanee knneHT OD01123 cHsan alicbepr.

Ob6paTtuTe BHMaHWe, YTO NpW BCN/IbITUM OYEpPeAHO nopuumn aricbepra, ero BuanMas Yactb nMeeT Homep (public_order_id), oTnnyHbIi
OT naeHTudpmkaTopa camoli aricbepr-3ansku (private_order_id).

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

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

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

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

2.3.6.2. Onepauuun Hag aiicGepr-3asiBKamu

B0o3MOXHbI C/ieflytoLume onepauun Hag, aiic6epr-3asiBkamu

[ob6asneHuve 3asaBku (komaHga IcebergAddOrder).
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YpaneHue 3asaBku (komaHga IcebergDelOrder). KomaHga moxeT oTpabaTbiBaTh kak no public_order_id, Tak u no private_order_id.

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

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

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

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

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

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

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

MosicHeHus1 k Tabnuue:

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

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

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

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

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

3HaueHus "public_action™:

0 - 3asBka yganeHa
1 - 3asBka gobasneHa

2 - 3asBKa cBefieHa B cAesiky

3HaueHusA "private_action™:

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

3 - BcnnbiTve HOBOM BUAMMOI YacTu

2.4. NMocTaBKa aKTUBOB U 3Kcnupauusi onuymMoHoB

2.4.1.

MocTaBka no (pblouepcam

B paspese NocTaBku (hbtouepchl 6b1BaOT TPEX TUMOB:

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

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

2.4.1.1. Peanin3ayuus NOCTaBKU (pbloUEPCHbIX KOHTPAKTOB CPOYHOrO pbiHKA HAa (DOHAOBOM PbIHKE (PeXuM T+2)

McnonHeHne Bcex NOCTaBOYHbLIX (PbIOYEPCHBIX KOHTPAKTOB NPOM3BOAMTCA MYTEM aBTOMaTUYECKOro 3ak/loyeHus caenok T+2 B cektope
"OCHOBHOI1 pbIHOK" MOCKOBCKOI 6upxu (ToproBo-knMpuHrosas cuctema ASTS).

B KnupwuHrosoii cucteme SPECTRA 3a Kaxaoin 6pokepckoii ovpmoii, KoTopas XenaeT NpoBOAUTL MOCTaBKy, MO 3asB/IEHNI0 YUYacTHUKA,
3aKpennsercs Kog thMpMbl ¥ TOProBO-K/IMPUHIOBBIV CHET (fanee — TKC), 3apernctpmpoBaHHble B TOProBo-k/IMPUHIOBOI cucteme qhoHA0-
BOrO pbIHKa (pasiee — ASTS ®P), ¢ yKazaHneM KOTOPOro A0/MKHbI ObITb 3aKk/IH0UeHbl CAENKN T+2 B LeNIAX UCNOSTHEHUS 06A3aTeNIbCTB No
obloYepCHBIM KOHTpakTaM. 3a K/IMEeHTCKUM pasfesiom pernctpa yvyeta nosunuuii MoxeT 6biTb 3aKkpennéH otgenbHblii TKC 1 Kof, knveHTa,
3aperncTpmposaHHoro B ASTS ®P.

3apaHee no 3asaBneHnto YyactHuka peructpupytorcs B SPECTRA Tpu TKC ®P (T.H. "no6umbie” TKC): oauH A1 yyeTa COBCTBEHHbIX 0651-
3aTeNbCTB, OAVH A5 yyeTa 0653aTeNbCTB KNMEHTOB, OAUH ANA yyeTa obasaTtenscts AY. "liobumble" TKC npukpennsoTcs K B cootseT-
CTBYIOLLLETO TUMa MO YMOTYaHMIO.

Cpenkn T+2 3akntovatotca B ASTS OP Ha otaensHoM pexume ToproB (SPEQ) ¢ kogom pacuétoB Y2. Caenka 3akntodaetca mexay HKL,
1 YHaCTHVUKOM TOProB q)OHAOBOIO pbiHKa. HMKakoro A0NoMHUTENIbHOTO NOATBEPXAEHMS OT yYacTHVKA TOProB (OOHA0BOMO pbiHKA He Tpeby-
eTcs.

B cnyuae, ecnu caenka T+2 He MOXET ObITb 3ak/toyeHa Nno npuyMHe OTCYTCTBUSA UM HEBEPHBIX PEKBU3UTOB NPUBA3KKU K thupme n TKC,
YuacTHnkoM Ao 15:00 MCK TekyLLero aHs fO/MKEH ObITb 3aKpenéH 3a COOTBETCTBYHLLEN GpokepcKoi dmpmoii aeiicTeytowmii TKC ®P.
Ecnu go 15:00 MCK YuacTHuk He 3akpennsieT feiictayrowmii TKC, To B 15:00 MCK caenku T+2 6yayT 3ak/llo4eHbl ¢ ykazaHWeM "niobumoro”
TKC cooTBeTcTByHOLErO TMNa (COBCTBEHHBIW, KNeHTCkWiA, [Y). Ecnn caenku T+2 He MOryT 6bITb 3aK/IOYEHbI C YKasaHnem "nwobumoro”
TKC (0H Takke He yKa3aH WK yKa3aH HEBEPHO), TO 06A3aTeNbCTBa YYacTHUKA KMPUHIa Mo nocTaske No (bloYepcy Ha akuun B YacTu
no3numii AaHHo B® cunTaloTCA HeBbINOMHEHHbIMU, N B3UMaeTcs WTpad B pasmepe MO N0 HENCNOMHEHHbIM hbloyepcam.

Mocne 3akoyeHns caenok NocTaBky No akumam B cucteme (OHLOBOIO PbIHKA, B C/lyvae [AO0CTaTO4HOCTU 06ecrneyeHns nog COBOKYMHY
no3uumio Ha pbiHke T+2, chbtovepcHas nosmums B cucteme SPECTRA 3akpbiBaeTcs, 1 obecneveHne nog Ty nosuumio ocsoboxgaetcs. B
C/ly4ae Hef0CTaToYHOCTM 06ecneyeHns Nog COBOKYMHYHO NO3MLMI0 Ha pbiHKe T+2, diblouepcHas no3vums n obecneveHne nog Heé octaoTcs
3a6n0knpoBaHHbIMK B cucteme SPECTRA [0 MOMEHTa UCMOSTHEHNS MapXXUHaIbHOTO Tpe6oBaHNs Ha pbiHke T+2.

Mocne ncnonHeHus boYEPCOB Ha akLMU TeXHUYEeCKWe CAEMKN 3aKpbiTUS No3uLMiA NO hbloyepcamM Ha akuum TpaHcampytoTes B Tabnmue
caenok. Ans aTux caenok B nonsx xstatus_sell n xstatus_buy 6yayT BbicTaBneHb! 3HadeHns "Caenka ncnonHeHns dbtovepca” (nogpobHee
— cM. pasgen MNpu3Haku, BbiCTaBNsSiEMble Y 3aABOK U CAeNok). TexHuueckne caenkuv, 3akpbisatoLne blouepcHyo nos3uumio, yayT Takke
oTo6paxarbcsl B OTHETAX CPOYHOro pbiHka f04.csv u fut_deal.csv B AeHb Ux hopmupoBaHus.

Bonee nogpobHyo MHGoOpMaLMo N0 MexaHM3My peannsauny NoCTaBku Bbl MOXETe HaliTu Ha caliTe — http://moex.com/s1262

2.4.2. kcnmupauymsa onyuoHoB

B HacTosilmii MoMeHT cuctema SPECTRA noagepxvBaeT aMepuKaHCKMe OMUMOHbI Ha (hbloYepchbl U eBPOMenckue OMumMoHbl Ha CroT-
aKTMBbI (aKkuuun, ToBap, BasIlOTy U T.N1.).

2.4.2.1. 3kcnupauus onuMoHOB Ha (hbrovepcbl

Mpy 3aKcnMpauum OonuyoHa No3uumMs No OMNUMOHY MpeBpallaeTcsl B NO3ULMIO MO (hbloYepcy C LieHOM, paBHOl CTpaliky aKCmupupyeMoro
onuvoHa. SKCNMpaLysi ONLUMOHOB OCYLLECTBASETCS B K/IMPUHIOBYIO CECCUIO. TEXHWUYECKN 3KCMUpaLuysi ochopMASEeTCst CAENKON 3aKpbITUs
NO3WLMM N0 ONLMOHY U CAEMKOW OTKPbLITUS NO3WLMM MO (hbloYepcy, KOTopbie B Tabnulie CAeNoK NoMevatoTcsi cneLmasibHbIM NPU3HAKoOM B
nonsx xstatus_sell u xstatus_buy (nogpo6Hee cm. pasgen Mpr3Haku, BoICTaBAsEMble Y 3asBOK U CAESOK).

JKcnypauys onuMoHOB BO3MOXHA B ABYX PEXUMaX:

« [JocpouHas, BbiNosHseMasi Mo 3anpocy y4YacTHuKa. Mokynaresib MOXeT B /060 MOMEHT NPeAbsSBUTL NPOAABLY Tpe6oBaHue 06 Ucnon-
HEHWW OMLMOHA, NOCNaB C CUCTEMY MOpyYeHue 06 akcnmpaumn (nogpo6Hee cM. pasaen Metog OptChangeExpiration — MopyueHus Ha
3KCMMpaLWio ONUMOHOB). MopyyeHNs Ha AKCMMPaLWo COBMPAKOTCS B TEUEHWE BCeli TOProBOi Ceccum, Ho UCMONHSIITCS ABa pasa B AeHb
— B MPOMEXYTOUHBbIIi KVPUHT 1 B BEYEPHUIA KIIMPUHT.

» ABTOMaTMyeckas, B ieHb 3aBepLUeHVst 06paLleHus onumoHa. B nocneaHnii aeHb o6patleHnst onumoHbl, Haxoaaiwmecs "B aeHbrax” (kon-
Nbl, CTpalik KOTOPbIX CTPOTO MEHbLUE pacyeTHOl LieHbI (hbtouepca, U NyThl, CTpaiik KOTOPbIX CTPOro 60s1bLUE pacyeTHON LieHbl hbloyepca),
SKCMMPUPYIOTCA aBTOMAaTUYECKN.

[ns onuuoHoB "Ha AeHbrax” (KOMbl 1 NyTbl, CTPaK KOTOPbLIX CTPOTO PaBeH LieHe NCMOMHEHUA dibloyepca) aBTOMaTUYeCcKoe UCMNOoHEHe
OCYLLEeCTBNSIETCA AN NMOMOBUHbI OTKPBLITON OMLUMOHHOW NO3MLMK C AaHHbIM CTpaiikoM. Eciv BenmunHa OTKPbITON No3vummn ABnsetcs
HEYETHbIM YMC/IOM, TO NPU PacyéTte BENMYUHbBI UCNOMHAEMON NO3ULMKN 415 KONIOB NPUMEHAETCA okpyrnieHne Beepx (0.5=1), ansa nyTtos
— oKpyrneHue BHu3 (0.5=0).

ABTOMaTUYECKas 3KCNMpaLma MOXET OCYLLECTBATLCA KaK B MPOMEXYTOUHbIN, Tak 1 B BEUEPHUIA KNMPUHT (334aETCA Ha YPOBHE OMNuu-
OHHOI1 cepum).
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B TOproBoii cucteme ecTb BO3MOXHOCTb OTKa3aTbCA OT aBTOMaTM4ecKoi 3Kcnupauum — AnA 3TOr0 B LUIKO30BOW KOMaHAae
OptChangeExpiration B nosie amount He06X0AMMO BBECTU KONMYECTBO KOHTPAKTOB, SKCMNMPaLMs KOTOPbIX HeXenartesbHa, kak oTpuua-
TeflbHoe (CO 3HaKOM MUHYC).

2.4.2.2. 3kcnupayus onuUOHOB Ha CNOT-aKTUBDI

[1ns ONUMOHOB Ha CMOT-aKTUBbI, KOTOPbIE SBAAIOTCS €BPONENCKMMN U PACUETHLIMW, MPeAyCMOTPEHA TOMIbKO aBTOMaTnyeckas aKcnvpaums.
B nocnegHuii AeHb 06paLLeHnst NCMOMHSOTCA TOMbKO OMNUMOHLI, Haxogsawmecs "B geHbrax". COOTBETCTBEHHO, MOPYYEHUST HA UCMOSHE-
Hue/oTKa3 OT UCMOIHEHUS MO onunoHam Ha CnoT-aKTUBbI CUCTEMOW He NpUHUMaKoTCA.

2.4.2.3. PacueT OMNUUOHHbIX PUCKOB nepeg, akcnupauueii

CyU.I,ECTBleUJ,VIVI a/lropuTM pacyeta obecnevyeHus nepen 3KCFIVIan,VIeI7I MOXET co3jaBaTb peSKVIVI cKayok obecneyeHus Yy KNneHToB. Ana
6oree rmékoro ynpasJsieHUA aJiropuTMOM B Toprosoﬁ cnucrteme BBOAATCA AONOJ/THATE/IbHbIE NapaMeTpbl, KOTOPbIE MNO3BOSIAT 6p0Kepy camo-
CTOATENbHO 3ajlaBaTb a/ITOPUTM pacyeTa obecneuyeHusi npun akcnupaunn no ero KJimeHTam.

MapameTpbl CLeHapwsi aKCnMpaLum:

+ exp_clearings_bf - naHHbI napameTtp yctaHaBnmaeTca HKLL Ha BECb pbIHOK 1 onpeaensieT (419 ONUVOHHOV cepym) KONM4YecTBo Ku-
PVHIOBbIX CECCUli Nepes, akCcnmpaumeit, B TeHEHUN KOTOPbIX N0 BPOKepCKoi thpmMe HauHeTcst 6NoKMpoBaTbLCA 0becneyeHne, NocUnTaH-
Hoe Ans Bceli Gpokepockoi dhmpMbl MO MoAenu akcnvpauuun. [lo Aatbl 3KCnupauumn MuHyc (exp_clearings_bf/2), npumeHnseTca mogens
BOMATUNBLHOCTU. HOBOE 3HaueHWe napameTpa NPYMEHAETCS TOIbKO B BEYEPHIO UM MPOMEXYTOUHYIO KNIMPUHIOBYH CECCUIO.

 exp_clearings_sa - onpefensieT KONMYecTBO KIMPUHIOBLIX CECCUil Nepes aKcnupauueld, B KOTOpbIX GYAET NPUMEHEH cLeHapuii aKkenu-
pauuy Ans pacyeTHOro KoAa. YcTaHaBUBaeTCs U u3MeHsieTcsl HKL, Ha Becb pbIHOK. MpYMEHSIETCS TOMbKO B BEUYEPHIOKW WIN MPOMEXY-
TOUHYHO K/IMPUHTOBYIO CECCUIO.

* exp_weight - Bec pyck-npocnsisa ¢ y4eToM CLeHapueB aKcnmpaumu.

o exp_weight (client): MoxeT MeHATbCA OGpokepckoli MPMOK NyTem NOAAuuM  HETOProBOW  LU/HO30BOW  TpaH3aKumu
OptChangeRiskParametersNextSession no kaxgomy KMEHTY, NPUMEHSETCS B BNVKANLLYIO KNMPUHTOBYIO CECCUIO.

o exp_weight (broker): MoxeT ycTaHaBnMBaTbCA pacyeTHOV (MPMOI 4Yepe3 [AOKYMEHTO060pOoT C OGupXeid Uu KomaHZoi
ChangeBFParametersNextSession. B Takom ciiyuyae napametp exp_weight (broker) npumeHsieTcs ans pacueta rapaHTuiiHoro obec-
neyeHnst 6pokepa, y KOTOPOro BK/IOYEH PEXVM MapXVMPOBaHWS HETTO.

o exp_weight_client_default: MoxeT ycTaHaBnmBaTbCs pacyeTHOW (MPMOIA Yepe3 [OKYMEHTOO60pOoT C OGupxeid M KOMaHZoi
ChangeBFClientDefaultParametersNextSession. B Takom criiydae napameTp exp_weight_client_default npyumeHsieTca Ha Bcex KneH-
TOB 6pokepa, Y KOTOpbIX HE YCTaHOB/EH exp_weight (client), To ecTb paboTaeT A5 TakUX K/IMEHTOB Kak 3HaYeHMe Mo YMOYaHWI0.

B cnyuae, ecny yyacTHUK He Nofia COOTBETCTBYIOLLME PACTIOPSHKEHNs HA YCTAHOBKY Beca pPUCK-MPOdus, KO BCEM ero KveHTam 6yayt
NPUMeHEHbI NapameTpbl, YCTAHOB/IEHHbIE N0 YMoMuaHuio HKLL.

 exp_clearings_cc - onpefensieT KoNMYeCTBO KIMPUHIOBLIX CECCUIA NEpes AKcnmpaLmeli, B KOTOpbIX 6yAeT NpYMeHeH BEC PUCK-NPOhUNS
exp_weight 4ns knneHToB B®. YcTaHaBNMBaEeTCs U U3MeHsieTcst HKLL Ha Becb pbIHOK. MPUMEHSIETCS TOMBKO B BEYEPHIO UM NPOMEXY-
TOYHYHO K/IMPVHTOBYIO CECCUIO.

* num_clr_2delivery (broker) - napameTp, KOTOpbIii ycTaHaBMBaET 6pokepckas hupma nytem nogayv HETOProBoOi LU/THO30BOI TpaH3ak-
ummn ChangeBFParametersNextSession. O3Ha4aeT KOSIM4ecTBO K/IMPUHTOBBLIX CECCUI Nepes aKcnvpaumneli, B KOTOPbIX OyAeT npuMeHeH
BeC puck-npodmnsa exp_weight (broker) gns pacyeta rapaHTuiiHOro obecneyeHnsi 6pokepa B c/yyae BbiGopa pexunma MapXupoBaHnst
HeTTO. VIMeeT NnprmopuTeTHOE 3HaYeHne Hag npeaycraHoBneHHbIM HKL, napameTpom exp_clearings_bf, B cnyyae, ecnivnum_clr_2delivery
(broker) meHbLe exp_clearings_bf.

* num_clr_2delivery_client_default - moxeT ycTaHaBn1BaTbCcsi pacuyeTHOW (MPMOI Yepes AOKYMEHTOO60POT C GUpXel 1 KoMaHaol
ChangeBFClientDefaultParametersNextSession. B Takom cnyyae napameTtp num_clr_2delivery_client_default npumeHnsietcsa ana scex
K/IMEHTOB 6poKepa, y KOTOpbIX He ycTaHoBNeH num_clr_2delivery, To ecTb paboTaeTt A5 TakmxX K/IMEHTOB Kak 3HAYeHMEe Mo YMOMYaHWIO.

2.4.3. MNpekpalieHne 06s13aTeIbCTB N0 OAHOAHEBHbLIM (hblouepcamM C aBTONPOJIOHrauuen
("BeuHbIM hpbrouepcam™)

MpekpalleHne 06a3aTensbCTB Mo BeUHbIM thblodepcam (BP) MOXeT ocyLLecTBAATLCA N0 TpeboBaHUI0 O4HON 13 CTOPOH NyTeM nojaun no-
pyyYeHus Ha ucnosHeHve. BeuHblli hblovepc UcnonHSaeTcs B GavdKalilLniA MO CPOKY WCMOMHEHUS 06ObIYHbIV hbloUepc Ha TOT e camblii
CMOT-aKTVB. MopyYeHNsi Ha UCNOSTHEHNE BEYHOTO goblovepca MOryT NoAaBaTbCsl B TEUEHWE BCeli TOProBoi ceccun 3a Tpy TOProBbIX AHS
[10 nocneaHero AHA obpatleHns dibloyepca, B KOTOpbIi ucnonHsetca Bd. Mogaya nopyyeHnii NponM3BoAMTCS C NOMOLLb LLTH030BOI KOMaH-
Abl FuturesExecutionRequest. MogaHHble B TOProByl0 cMCTEMY NOPYYEHUst TPAHCIMPYIOTCS B LU03e B Tabnuvue fut_exec_orders notoka
FORTS_REFDATA_REPL.

B BEYEPHIOI0 K/IMPUHIOBYIO CECCUIO AHS NoAayv NOPYyYEHWA NPOU3BOANTCA UCMOSTHEHNE, KOTOPOE COCTOUT U3 CBEAEHNS BCTPEUHbIX NOpPY-
YeHUii Ha UCNOSHEHNE W, B ClyYae Ha/IMUMSi HeyL0B/IETBOPEHHbIX MOPYYEHWI HA NCMOSTHEHUE U OTKPbLITbIX NO3WLMIA C NPOTVBOMOOXHOM
HanpaB/IEHHOCTLIO Ha PbIHKE, NPOLEAYPbI UX NMPUHYAWUTENbHOTO YAOBETBOPEHUS.

Mpy MCNOMHEHUM NO3ULMS N0 BEYHOMY (hblodepcy NpeBpalLaeTcsi B NO3ULMIo N0 06bIYHOMY (DbHOUEpCY, YTO TEXHUYECKU odhopmMsieTcs
CLIe/IKOIi 3aKpbITWS MO3ULMK B BEYHOM (pbloyepce U CAEKOi OTKPLITUS No3nLUKM B 06bI4HOM (hblouepce, KOoTopble B Tabnule cAenok no-
MeualoTcs cneyyasibHbIMY NprU3Hakamm B nonsix xstatus_sell u xstatus_buy:
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» PerpetualFuturesExecutionVoluntary (0x10000000000000) - caenka Bcneactsve [o6pOBOMBHOINO BbIXOA4A M3 BEYHOrO (hbtodyepca (Ha
OCHOBaHUV NOJAHHON 3a5BKK);

« PerpetualFuturesExecutionForced (0x400000000000000) - caenka BCeAcTBME NPUHYAUTENBHOTO BbIxoga M3 Be4Horo dbtovepca (pea-
Nn3aums HeyL0BNETBOPEHHOTO CMPOCa);

» PerpetualFuturesExecution (0x800000000000000) - caenka B CBA3aHHOM MHCTPYMEHTE BC/1eACTBUE BbIX04a U3 BEYHOTO (hbiovepca.

2.4.4. PacueT cAenku no 3asaBKe ¢ yKa3aHuem cnpega TAS (B mekyuweli sepcuu 0aHHbIl cep-
BUC HEOOCMYIeH)

Cepsuc TAS (Trade at Settlement) - 3T0 BO3MOXHOCTb KynuTb MY NPOAATH (bOYEPCHBIA KOHTPAKT Mo byAyLeli pacyeTHO LeHe TeKyLlero
TOProBOro AHs, OnpeAensieMoil B BEYEPHUI KMPWHT, N/IIOC HEKWUii cnpeg, KOTOpbIi YYacTHWUK FOTOB 3anaaTuTb/yCTynuTb AOMNOMHATENBHO
OT pacyeTHOI LieHbl KOHTpakTa. IMEHHO cnpef SBNSIETCS cornalleHnem KOHTPareHToB B CAeske 1 ykasbiBaeTcs B 3asiBke TAS B kayecTBe
LieHbl. TexHnueckn TAS B TOProBOil CUCTEME peanin3oBaH Kak 06blUHbIA hbloYepCHbI KOHTPaKT € ykasaHneM cnpega TAS B kadyecTse
ueHbl B 3asBke (TAS-dbloyepc), 6a3ncHbiM akTBoM (BA-thblouepcom) KOTOPOro C/YXUT MCKOMbIA ObOYEPCHBIA KOHTPaKT (dhboyepc Ha
thbtouepc). CoBepLuas cAenky No 3asiBke C ykasaHuem crnpefa TAS, yyacTHUK noydaeT nosuuumio no TAS-tbiovepcy.

PacueT cfienkv no 3asBke ¢ ykasaHuem cnpefa TAS OCyLLeCTBIAETCA B BEHEPHIO KMPUHIOBYIO ceccuto. B pesynbtate nosuums no TAS-
thbtoyepcy npespallaetcs B no3numio no BA-tbiodepcy, YTo TEXHUYECKM OChOPMASIETCA TEXHUYECKOW CAENKON 3aKpbiTusi no3uumm B TAS-
thbtouepce no ueHe 0 1 CAEMKOI OTKPbLITUA No3uumn B BA-thbouepce no pacyeTHol LeHe BA-thbtouepca. Caenku B Tabnuue caenok no-
MeyaloTcs cneumanbHbiM NpU3Hakom B nonsx xstatus_sell n xstatus_buy (6ut 0x10000 (TASSettlement) - PacueT caenku no 3as.ke C
ykasaHuem cnpega TAS).

2.4.5. NMpusHakun, BbiCcTaB/IfieMble Y 3asBOK U CAeNOoK

lMpu3Haku, BbICTaBNsEMbIE Y 3a59BOK U CAENOK:

HaumeHoBaHue npusHaka ‘ ButoBas macka OnucaHve

Tunbl PbIHOYHbIX 3aABOK

Auction 0x1 KoTupoBouHas 3asska (Day).
Opposite 0x2 BcTpeuHas 3asnBka (I0C).

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

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

Tunbl KMMUPUHIOBbIX CAENTOK

NonQuote 0x4 MpusHak 3asBKu/cOoenkn, KotTopas He yva-
CTBYeT B pacyeTe KOTMPOBOK. MNpu3HaK Bbl-
CTaBNAETCA B afjPeCHbIX 3asBKax 1 chesnkax,
TEXHUYECKUX CAeNKax, KIMPUHIOBbIX chen-
Kax, cenkax no Horam MysisTU/IETOB U CAeN-
Kax RFS.

Exec 0x20 Cpenka, BO3HVKLIAA B pe3ynsrare UCnosHe-
HMA onuuoHa. dnar ctaButcsa A5 OMUUOH-
HbIX CAENOK 1 A58 (PbHYEPCHbLIX CAEMNOK, KO-
TOpble NOABUNCH B pesy/ikTare aKkcnupamm

OMLMOHOB.
Expiration 0x80 VicTeueHne BpemeHV XWU3HW WHCTPYMEHTA,
dhbtoyepca nnm onuuoHa.
DUFlow 0x800 Cpaenka nepeHoca [y mexay P®.
TASSettlement 0x10000 PacueT caenku no 3asBke ¢ ykasaHnem cnpe-
na TAS. (B mekywel sepcuu HedocmyrHo)
OptionLapse 0x800000 Cpaenka ncrtevyeHns onumoHa.
ClearingTrade 0x2000000 TexHuyeckas KIMpUHroBas caeska, chopmu-

poBaHHasA BHe TOPros. BbiCTaBsaeTCa y BCEX
KNVPWUHTOBbIX CAENOK.

FuturesExecution 0x40000000 Cpaenka ncnosnHeHus dbroyepca.
Collaterallnstrument 0x400000000 Cpenka no KonsatepasibHOMY UHCTPYMEHTY.
PerpetualFuturesExecutionVoluntary 0x10000000000000 TexHuyeckas cpaenka BcrnencTevne pobpo-

BO/IbHOTO BbIXOAA M3 BEYHOTO hbtouepca (Ha
OCHOBaHUV NOJAHHOTO NOPYYEHUST).

PerpetualFuturesExecutionForced 0x400000000000000 TexHunyeckas cfenka BCNeacTeve NpuHyau-
TeNbHOro BbIXoAa 13 Be4Horo btouepca (pe-
anmsauymns HeyA0BNETBOPEHHOMO CNpoca).
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HanmeHoBaHue npusHaka

ButoBas macka

OonucaHue

PerpetualFuturesExecution 0x800000000000000 TexHnyeckan chenka B CBA3AHHOM WHCTPY-
MeHTe BC/IeACTB/E BbIXOAA U3 BEYHOTO (Pblo-
yepca.

AZpecHble 3asiBKU U CAeNnku

TransferClientPosition 0x8 Mpu3Hak nepeHoca no3uumin mexay bo.

Address 0x4000000 Mpu3Hak agpecHoii 3as1BKK, apecHol caen-
Kn, caenkn RFS v 3asBku, hopmmnpyemoii
no pesysibTatam NpoBepPKN KOTUPOBOK RFS.

NegotiatedMatchByRef 0x80000000 Mpu3Hak 3asBKv NN caenkun, chopmrpoBaH-
HOW B pexume "ALPEecHbIl ¢ MITYMHIOM MO
YHUKasIbHOMY Koay".

TransferSource 0x200000000 Mpu3HaK UCTOYHUKA NepeHoca No3uuUmnin Me-
xay bo.

Onepauun Haf CBA3KamMu

REPOBack 0x4000 Mpu3Hak onepauuy Haj, BTOPOI HOMOW CBA3-
Kn.

Strategy 0x8000000 Mpu3Hak 3asBKN UAn caenku no ceaske. Cra-
BUTCSH Y onepauuii Haf Horamun CBA3KM.

Apyroe

DontCheckMoney 0x10 He npoBepsATb obecneyeHne No KAMEHTCKO-
MY YPOBHIO.

ExternalUseEveningExecution 0x100 MpusHak 3asBKM WM CAENKA B BEYEPHIOD
ceccuio.

DontCheckLimits 0x200 He npoBepsaTb NIMMUTLI NO OMNLIMOHAM.

Charge 0x400 KoHeL, norunuyeckoil TpaHsakuuu. ®nar crta-
BWTCS AAPOM Ha 3asBKu, 4TO6bI N0 opAaep No-
ry MOXHO 6bIN10 NONYYUTb YMCO (U FpaHu-
Lbl) TPaH3aKLuii, TO ecTb NocnefoBaTebHo-
CTW 3asBOK, NOPOXAEHHbIX OAHOM TpaH3ak-
uuei.

LastRec 0x1000 Mpu3Hak nocnegHein 3anucy B TpaH3aKuun
MaTyuHra.

DueToCrossCancel 0x2000 Mpu3HaK CHATMSA MAacCUMBHOW 3asiBKM MNpwn
Kpocc-Caernke.

MoveOperation 0x100000 [Mpu3Hak nepeaBMXKN 3aABKNU.

DeleteOperation 0x200000 [Mpr3HaK 0AMHOYHOIO yaaneHns 3asBKu.

BulkDeleteOperation 0x400000 [Mpu3Hak rpynnoBoro yaaneHus 3asBok.

OppositeOrderTailDeleteDueToCrossTrade |0x20000000 MpusHak yganexus octatka |I0OC-3aaBku Mo
NPUYNHE KPOCC-CAENKN.

CODBulkDeleteOperation 0x100000000 Mpu3Hak onepauun yaaneHus 3asBku cepsu-
com Cancel On Disconnect.

FineOperation 0x1000000000 [MpocTaBngeTcsa nNpu CHATUM 3asBKN B pe-
3ynbrate wrpada B RFS.

UKSBulkDeleteOperation 0x2000000000 Mpu3Hak CHATMA 3as8BOK NO KOMaHze
UserKillSwitch

NCCRequest 0x4000000000 Mpu3Hak Toro, 4To onepauns aBNseTca cneg-
cTBUEM nogayu nopy4veHus HKL,

NCCBulkDeleteOperation 0x8000000000 Mpu3Hak cHATMSA 3a8BOK MO KOMaHAe
DelOrdersByBFLimit

LigNettingRF 0x10000000000 Mpu3Hak 3asBKM UK cAenkun, chopmmnpoBaH-
HO1 B npoLiecce NNKBUAALMOHHOTO HETTUHTA.

ActiveSide 0x20000000000 AKTVBHas CTOpoHa B cAesike. 3asBka, npu-
BefLuas K caenke npun Ao6asneHnn B CTakaH.

PassiveSide 0x40000000000 MaccmBHasi cTopoHa B cAenke. 3asiBka 13

cTakKaHa, yyacTBytoLlasi B CAESKe.
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HanmeHoBaHue npusHaka ButoBas macka OnucaHve

Synthetic 0x200000000000 MpW3HaK CUHTETUYECKOI 3asiBKM U CTOPOHbI
CAENKM, COOTBETCTBYIOLLEN 3TON CMHTETUYE-
CKOIi 3as1BKe.

RFSOrder 0x400000000000 3asBka u3 cuctembl RFS.

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

OperatorinputSA 0x1000000000000 Mpu3Hak 3as1BKM U CAENKN, CHOPMUPOBAH-
HOIi Npu 6/10KMPOBKe MO PacyeTHOMY Kogy.

DontFineRF 0x80000000000000 MpusHak HeB3WMaHus wTpada 3a CAenkn
yperynmpoBaHus.

MorningSession 0x100000000000000 lMpu3Hak TOro, 4to chenka coseplUeHa B
YTPEHHIOK TOProBYIO CECCUI0.

SyntheticPassive 0x200000000000000 Mpr3HaK NacCUBHON CUHTETUYECKON 3asBKU.

DuringDiscreteAuction 0x4000000000000000 Mpu3Hak 3asiBKM AW CAENKN B ayKLMOHe OT-
KpbITUS.

[na oTnnuna agpecHsIX CAENOK OT CAeroK, hopMUpyeMblX No pesysbtatam NpoBepKM KOTMPOBOK RFS, cnegyeT npoBepsATh He TOMbKO 6UT
Address, Ho 1 npu3Hak RFSOrder. B 3asaBkax 1 caenkax, 3ak/io4eHHbIX B pesyfsrare cBefeHUs KOTUPOBOK 13 cucteMbl RFS, 6ut RFSOrder
NOAHAT, TOrAA KakK B afjpecHbIX cefikax 3TOT 6UT CHAT.

[ns ypo6cTBa paboThl 63k-0dncoB nHdopmauma B PLAZA |l wnio3ax un oTyeTax CMHXpoHU3npoBaHa. Ans atoro B otyetax f04_XXYY.csy,
fO4cIXXYYZZZ.csv, 004_XXYY.csv, 004cIXXYYZZZ.csv ncnonb3ytotcs nons signs_buy u signs_sell. 9T nons nocTpoeHbl Ha 0OCHOBE 6U-

TOBOW Macku B PLAZA II.

Butbl ExternalUseEveningExecution n MorningSession TpaHCANPYOTCA TONbKO B OTYETaXx.

HaunHasa c Bepcumn 7.9, cnegywouime npusHakn 3aaBoK U CAENOK, HE UCMONb3YyHLWMeCA B HacTosilee BpemA, 6y,qu nepeonpeneneHbol n
Ncnosib3oBaHbl ANA Apyrmx Ll,e}'IeVIZ

« SpotTransfer (0x8000);
* REPO (0x20000);
* 1QSOrder (0x800000000).

2.4.6. Tunbl caenok, hopmupyembie NpU UCMNOSTHEHUN U UCTEUEHUU (PLIOYEPCOB U OMNLMOHOB

Tunbl cAENoK, (POpMMpYEMbIe NPY UCTIONIHEHUU 1 UCTEUYEHNI (DbIOYEepCOB 1 ONLMOHOB, NepedncieHbl B cieayioleii Taénuue:

Twun onepauuun

Cpenka 3akpbITUs MO3ULUmn

Cpenka oTKpbITUS: No3uuun

Aata n Bpems, Ko-
raa caesnkv nosBAT-
csl B OTUeTe U Wwio3se

VicnonHeHne nocTtaBOYHOro
obroyepca

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

LleHa caenkn oKpyrisieTcsi ¢ TOYHO-
CTbl0 0 MUHVMMAJILHOTO Lara LeHbl.

TexHudyeckasi CAenka, Hpuanyecku
He SIBNISIETCS CAENKOIA.

B wnto3ax n oTuétax B GUTOBOM Mac-
Ke npusHakn: NonQuote, Expiration,
FuturesExecution, ClearingTrade.

Het

YTpPOM B AieHb UCMOSTHEHNS

NcnonHeHve
hbloyepca

pacyeTHoro

B wo3ax 1 oTyéTax byaeT yHUKasb-
HbliA HEHyNeBoli id.

LleHa caenku okpyrnsieTcs ¢ TOYHO-
CTbHO 10 5 3HaKa nocne 3ansToi.

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

B wnto3ax 1 otT4étax B GUTOBOM Mac-
Ke npusHaku: NonQuote, Expiration,
FuturesExecution, ClearingTrade.

Het

Beuyepom B fAeHb uMCMonHe-
HUA hbloyepca

VicnonHeHwne onuuoHa

B wnto3ax 1 oTyéTtax byaeT yHuUKasb-
HbIA HEHyNeBoi id.

LleHa caenku pasHa 0.

e B wno3ax u otyéTax byaeT yHu-
KaJTbHbI HEHyNeBoA id.

CAenky VCMOJSTHEHWST OMLMO-
HOB reHepypytoTCS:

* B npomMKavpuHre
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Twn onepauun

Cpenka 3akpbITUs MO3ULUmn

Cpenka oTKpbITUS No3uuun

Aata n Bpems, Ko-
raa caesnkv nosiBAT-
csl B OTYeTe U LWio3e

TexHuyeckas cpesnka, opuanveckn
He ABNAeTCA CAeJ'IKOI7I.

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

LieHa cAenky OKpyrnisieTcs ¢ Tou-
HOCTbIO A0 5 3HaKa nocne 3ans-

TOWA.

HOpuauyeckn ABnseTcs caesnkoi.

B wnio3ax u oTyétax B OUTO-
BOW Macke npu3Haku: NonQuote,

Exec, ClearingTrade.

+ B BeuepHeM K/IMpuHre

B 3aBMCHMMOCTM OT BpeMeH
nofauun 3asBku Ha WCMoMHe-
Hve onuuoHa (reHepauus B
Gnvxaiem KnmpuHre)

VicTeyeHve onunoHa

B wnt3ax 1 oTyéTtax byaeT yHuKasb-
HbIA HEHYeBoW id.

LleHa caenkun pasHa 0.

TexHnueckaa caenka, Hpuanyeckn
He ABNAETCA CAENKOMN.

B wnto3ax n otuétax B GUTOBOM Mac-
ke npusHaku: NonQuote, Expiration,
ClearingTrade, OptionLapse.

Het

BeuepoMm B fieHb ucnosiHe-
HYA hblovepca

MepeHoc nosunumn ObP

B wnto3ax n oTuétax byaeT yHuKas b-
HbIA HeHyneBoW id.

LleHa caenkn paBHa 0.

TexHuyeckas cpesnka, opuandeckun
He ABNsAeTCA c,qenK0|7|.

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

B wnto3ax n oTyuétax 6yger yHu-

KasIbHbI HEeHyNeBoi id.

LieHa caenku paBHa 0.

TexHuueckas chenka, topuguue-

CKM He ABnsaeTca CAeﬂKOﬁ.

B wno3ax n otyétax B 6uTO-
BOW Macke npu3Haku: NonQuote,
Address, TransferClientPosition,
TransferSource, ClearingTrade.

Beuepom

[06pOBOMbHLI  BbIXOg U3

BEYHOro  (pblovepca (Ha
OCHOBaHMV NOAAHHOTO Nopy-
YyeHus)

B wnto3ax n oTyétax byaeT yHuKasb-
Hblli HeHyneBoiA id.

LleHa caenkv paBHa pacuyeTHoOl Le-
He BeYHoro hbrovepca.

TexHuyeckas cpesnka, topuanveckn
He ABNAeTCA CAeJ’IKOI7I.

B wnw3ax u oTtyétax B 6uMTO-
BO Macke npusHaku: NonQuote,
PerpetualFuturesExecutionVoluntary,
ClearingTrade.

B wnto3ax n otuétax 6yger yHu-

KaslbHbl1 HEHYNeBOWA id.

LleHa coenkv paBHa pacyeTHoi
LleHe BeYHOro gobloyepca, YMHO-
YKEHHON Ha KO3h(PUUMEHT, yuun-
ThIBAKOLWMI pasHULy B pasmMepHo-

CTAX NHCTPYMEHTOB.

HOpuanuecky SBNsSieTcs CAENKoiA.

B wntw3ax n otyétax B 6uTO-
BOI Macke npusHaku: NonQuote,

PerpetualFuturesExecution,
ClearingTrade.

BeuepoM B eHb nogauu no-
py4YeHusi Ha ucnosHeHue

MpuHYAWTENbHBI BbIXOA, U3
BEYHOro (pbtovepca (peanu-
3auua Hey[oBMETBOPEHHOIO
cnpoca)

B wo3ax 1 oT4éTax byaeT yHuUKasb-
HbliA HEHyNeBoli id.

LleHa caenku paBHa pacuyeTHOW Le-
He BeYHoro broyepca.

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

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

B wnto3ax n oTuétax 6yger yHu-

KaJIbHbI HEHYNEeBOA id.

LleHa coenku paBHa pacyeTHOW
LeHe BeYHOro obloyepca, YMHO-
XEHHOW Ha KO3hMLMEHT, yuun-
ThbIBAOLWMI pasHULY B pasMepHo-

CTSIX UHCTPYMEHTOB.

HOpuAanueckun SBNSETCS CAENKOIA.

B wnio3ax n otyétax B 6UTO-
BOI Macke npusHaku: NonQuote,

PerpetualFuturesExecution,
ClearingTrade.

BeuepoM B eHb nogauu no-
py4YeHusi Ha UcnosHeHue

Pacyet cpenkn no 3asBke
C ykasaHmem cnpega TAS
(B mekyweli sepcuu Hedo-
CMYyITHO)

B wnto3ax n oTyéTtax byaeT yHuKasb-
HbIA HEHYNeBoW id.

LleHa caenkun pasHa 0.

TexHnueckaa caenka, Hpuandeckn
He ABNAETCA CAENKOMN.

B wo3ax n oTuétax Gyger yHu-

KaJTbHbI HEHyNeBoA id.

LieHa chenku paBHa pacyeTHol

LueHe BA-thblovepca.

HOpuanyeckn SBNSeTCs CAeNKoN.

BeuepoMm B fieHb ucnosiHe-
Hua TAS-chblouepca

49



12.04.2024

PLAZA Il wnto3

Bepcua 7.24

Twn onepauun Cpaenka 3akpbITUs NO3ULMN

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

CA B OoT4yeTe U WwJsrose

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

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

ToproBble CAE/NKU OTPAXAOTCS CEAYHOLMM 06Pa3oM:

Onepauuu B Xoie TOPros

MHhopmauumsa no onepaymsam

Cpenka no (hbioyepcy Ha akLum Ha OCHOBAHUM afpPECHOi 3as1BKM

.

B wto3ax 1 oTyétax GyaeT YHWKa/bHbI HEHYNeBOiA id.

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

HOpuAanueckn SBNSETCS CAEKOIA.

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

Cpenka no ghblodepcy Ha akLym Ha 0OCHoBaHUM 6e3aApecHoli 3asBKM

B wto3ax 1 oTuétax 6yaeT yHVKasbHbI HEHYyNeBoiA id.

LieHa cAienku OKpYrAseTcs ¢ TOYHOCThI0 40 MUHUMABLHOTO Liara
LieHbl.

HOpuanyeckn SBNSETCS CAENKOIA.

B wio3ax 1 oTyéTax B 6UTOBOI Macke: BCe GUTbI BbIK/THOUYEHbI.

Cpenka no onumoHy Ha hbloyepchbl Ha akLUM Ha OCHOBaHWUK afpec-
HOI 3as1BKU

B wito3ax 1 oTuétax GyaeT YHVKasbHbI HEHyNeBoiA id.

LieHa ce/kn OKpYrAsieTcst ¢ TOYHOCTbIO 40 MUHUMA/IBHOIO Liara
LIEHbI.

HOpuauyeckn SBNseTca caesKoi.

B wnt3ax n oTyéTax B GMTOBOI Macke: npusHaku NonQuote,
Address.

Cpaenka no onuuoHy Ha (OblOYEPChl Ha akuuM Ha OCHOBaHWUKM 6es-
a[peECHOI 3as1BKM

B wnto3ax n otuétax 6yaeT YHVUKasbHbI HEHyNeBoiA id.

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

FOpuanuecku aBNsieTcs caenKoii.

B wno3ax 1 oT4ETAxX B GBUTOBOW MacKe: BCE BUTbI BbIK/THOYEHbI.

Cpenka no nepeHocy nosvuui

B wto3ax 1 oTuétax GyaeT YHWKasbHbIN HEHYNeBoiA id.

LleHa cpenkn okpyrnseTca ¢ TOYHOCTbIO A0 5 3Haka nocsie 3ans-
TOi.

HOpuanyeckn He ABNSIETCS CAEMKOIA.

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

TexHuyeckas chenka Ha OCHOBaHUM 1 YacTu afipecHoii napHoit 3a-
SIBKM

B wto3ax 1 oTuétax GyaeT YHVKasbHbI HEHyNeBoiA id.

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

HOpuanyeckn SBNSETCS CAENKOIA.

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

TexHnyeckas caeska Ha OCHOBaHUM 2 YacTtu a,qpeCHoﬁ napHon 3a-
SABKN

B wto3ax 1 oTuétax GyaeT YHVKasbHbI HEHyNeBoiA id.

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

HOpuanyeckn SBNseTca cAesKoi.

B wsmo3ax n otuétax B GUTOBOI Macke: npusHakm NonQuote,
Address, Strategy, REPOBack.
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Onepauuu B Xofe TOPros

NHcbopmauusa no onepauyumsam

TexHnyeckasn cenka Ha ocHoBaHuK 1 yacTu 6e3agpecHoli napHo
3adaBKN

B wto3ax n oTuétax byaer yHUKasbHbIi HeHyneBoii id.

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

FOpuanuecku SBNsieTcs caenKoii.

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

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

B wto3ax 1 oTuétax 6yaeT YHVUKasbHbI HEHYNeBoiA id.

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

HOpuanueckn SBNSETCS CAESKOIA.

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

Cpenka no chbloyepcy Ha akLuu Ha OCHOBaHUM caenkv B RFS

B wo3ax 1 oTuétax 6yaeT YHVKasbHbIA HEHyNeBoiA id.

LieHa ce/kv OKpyrnseTcsi ¢ TOUHOCTbIO A0 MUHUMA/ILHOIO Liara
LieHbI.

HOpuanyeckn SBNseTca cAesKoi.

B wn3ax un otyétax B 6MTOBOI Macke: mpusHakm NonQuote,
Address, RFSOrder.

Cpernka no onumoHy Ha (ibloYepchbl Ha akLMW Ha OCHOBaHWUU CAEMKU
B RFS

B wnto3ax n otTyétax 6yaeT YHUKaslbHbI HEHYNEeBOW id.

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

HOpuAanueckun SABNAETCS CAESKOIA.

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

TexHnyeckaa cfenka no 1 yacTy napHOi 3asBKM Ha OCHOBAHWM
caenkn B RFS

B wto3ax n oTuétax 6yaer yHUKasbHbIi HeHyneBoii id.

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

HOpuanuecku SBNsieTcs caemnKoii.

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

TexHuueckaa cfenka no 2 4acTy NapHON 3asBKW Ha OCHOBAHWU
caenkn B RFS

B wto3ax 1 oTuétax 6yaeT YHVKa/bHbI HEHYNeBoiA id.

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

FOpuAanueckun SBNSETCS CAESKOIA.

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

2.5. PacnnucaHue TOproB U KJIMpPUHra

2.5.1. PacnucaHue ToproB. ToproBble ceccuu

Topru B cucteme SPECTRA ocyLLeCTB/SAOTCA B pamMkax TOProBoil ceccun. ToproBasi ceccusi B CUCTEME He CBsi3aHa C KasleH4apHbIMU

CyTKaMu " BK/KO4aeT B cebs:

* BeuepHI00 ONOHUTENBHYIO TOPTroOBYH CECCUI0 — /18 peasibHbIX TOPros AsmTcsa ¢ 19.05 o 23.50 N0 MOCKOBCKOMY BpeMEHN.

* YTPEHHIO LOMO/THUTE/IbHYO TOPTOBYHO CECCUI0 — A1 peasibHbIX ToproB AnnTcs ¢ 9.00 go 10.00 cneayrowmx KasieHAapHbIX CyTOK.

¢ OCHOBHYIO TOProBY CECCUI0 — /151 peasibHbIX Topros gnmntcesa ¢ 10.00 go 18.50.

B npefenax ofHoOW TOProBoii ceccuy 06paLLatoTcst O4HW U Te e TOProBble NHCTPYMEHTbI U NPUMEHSOTCS O4HW U Te Xe napameTpbl Ans
pacyeta obecneyeHusi. B npoMexyTkax Mexay TOProBbIMU CECCUSIMU NPOU3BOAUTCS PSif, BaxHewmx ans cuctemsl SPECTRA onepauuid,
TaknX Kak K/IMPUWHI, UCTeYeHVEe CpoKa Ae/iCTBUSA KOHTPaKTOB, reHepaLms 1 paccblsika OTHeTOB 1 T.N.
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2.5.2. MMpoOMEeXyTOUHbIW KNNPUHT

BHYTpW OCHOBHOI# TOPrOBOI CeCCUM CYLLLECTBYET NepepsIB, KOTOPLIA B peanbHoi cucteme SPECTRA anutes ¢ 14.00 go 14.05 no MOCKOB-
CKOMY BPeMeHM, B TeYeHne KOTOPOro NPOXoAUT NPOMEXYTOUYHAsA KNMPUHroBas ceccust (MPOMEXYTOUHbIA KAUPUHT). MpomexyTouHas K-
PUHroBasi ceccust HyXxHa A5l Toro, Ytobbl 3adMKCMpoBaTb B cepefiHe [iHA HOBble PaCyeTHble LieHbl MO MHCTPYMEHTaM 1 NepeyncinTb
BapuaLMOHHY0 Mapxy (MPeMuo) Mexay y4acTHUKaMu K/IMpUHra.

B NpoMeXyTOUHbIA KNMPUHT U3MEHSAOTCS:
» PacueTHble LieHbl MHCTPYMEHTOB, MO KOTOPbIM 6bI/IM TOProBble onepaLymn B Nepros BeYEPHVX/YTPEHHNX TOProB 1 NePBOIA MOI0BUHbI AHEB-
HbIX TOpProB. CTapble 1 HOBble pacyeTHbIE LieHbl 0TOBpaxatoTCcs B cneymasbHbiX Nonsx Tabnuy, fut_sess_contents n opt_sess_contents

notoka FORTS_REFDATA_REPL.

» CsobogHble cpefcTBa K/IMEHTOB MOC/e pacyeTa v nepeuncrieHns BapuaunmoHHON Mapxu (npemun). MepeuncneHHas BapuaLyioHHas
Mapxa (npemus) oTobpaxaeTcs B cneyuasnibHbIX Nonsx Tabnuy part n part_sa notoka FORTS_PART_REPL.

B I'IpOMe)KyTOLIHbIVI KNTMPUHI HE N3MEHAIOTCA:
* Pa3mep NMMMUTOB NO UHCTPYMEHTaM.

* CocTtaB TOProBbIX MHCTPYMEHTOB. )/p,aneHme CTapbIX MHCTPYMEHTOB U p,oGaBneHme HOBbIX OCYLLECTB/NAETCA B OCHOBHYH K/TMPUHIOBYHO
ceccuio.

2.5.3. OCHOBHOIA KITUPUHT

OCHOBHOW KIVIPUHT MPOBOAWTCS NO OKOHYaHMM TOProBoi ceccum B neprog, ¢ 18.50 go 19.05 MmockoBCKOro Bpemexun. B npouecce knnpuHra
BbIMNONHAETCA:

* Pacuet 1 hukcaumsi pacyeTHbIX LieH MHCTPYMEHTOB MO MToramM BCel TOproBoii ceccun
* PacueT 1 nepeunciieHne BapuaLyoHHo Mapxu (MpeMumn) Mexay y4acTHUKamu.
* YpaneHue TOProBbIX MHCTPYMEHTOB, C UCTEKLUMM CPOKOM 06paLLeHusi, U Ao6aBeHe HOBbIX TOPrOBbIX UHCTPYMEHTOB.

» O6HoBNEHWE UHDOPMaLMK O KMEHTax, BPOKEPCKMX M pacyeTHbIX upMax nyTem yaaneHust cTapoli MHopMaLm 1 3aKauku HOBbIX
[JaHHbIX U3 KIMPUHra.

Moc/ie OCHOBHOIO KAMPUHIa NMPOV3BOANUTCS reHepaLmns U paccblsika OTYETOB MO UTOram TeKyLLei TOproBoii ceccum.

2.5.4. Oco6eHHOCTU NOBeAEHUSA pa3HbIX CYLLHOCTEN B CMCTEME NPU Ha3HAYe€HUN HOBOW TOp-
roBsoii ceccum

2.5.4.1. CnpaBo4HaAa U cecCMOHHaA nHdopmayus

Mpy Ha3HaYeHUM HOBOW TOProBOW CECCUM AaHHble U3 CNPaBOYHbIX TabnuL, B KOTOPbIX CYLLECTBYET NpuBsA3ka K HOMEpY Ceccumn 3akaumsa-
10TCA BHOBb U3 K/IMPWHra C ykasaHMeM HOBOTO HOMepa TOProsoli ceccuu. B cnpaBouHble Tabnuvubl, B KOTOPbIX HET NPUBSA3KM K HOMEpPY
ceccum, npucbinaeTcs Habop N3MEHEHWIA, TO ecTb [06aBNSAIOTCA HOBbIE 3anvcK, NOSBMBLUMECS AJ15 HOBOV TOPrOBOM Ceccum, U yaansiTcs
3anucy 455 06bEKTOB, KOTOPbIX HE AO0/MKHO ObITb B HOBOI TOProBoli ceccun. CnpasoyHble Tabnmubl — 3T0 TabnuLbl, NPUXOAALLME B NOTOKE
FORTS_REFDATA_REPL. NTorom Bcex aTux n3meHeHwuin aensetcsa gobasneHve B Tabnuuy session 3anmcy ¢ HOBbIM HOMEPOM CECCUK.

2.5.4.2. leHbrv n No3nunUun

Mpwn cMeHe TOProeoii ceccum MHhopmaums o cpeacTeax, MMMUTaX 1 NO3NLMAX KTMEHTOB OGHOBAETCA B PEXMME NPYMEHEHNS 0OHOBEHWIA,
TO €CTb MEHSAIOTCA TO/ILKO Te 3arnucu, B KOTOPbIX BO BPEMS KIMPUHra peasibHO Npousowwnn nameHeHnus (notokm FORTS_PART_REPL u
FORTS_POS_REPL).

2.5.4.3. 3asABKU U caenku

OcHoBHas Toprosas nHopmaums (notokn FORTS_TRADE_REPL, FORTS_ORDLOG_REPL n FORTS_DEALS_REPL) coxpaHseTcs, T.e.
[0 HOUM TEKYLLEro AHA B pennvkaunm OCTYMHbI 3asBKU U CAeKK, caenaHHblie Ao 19.05 B TEKYLLYIO TOProByt CECCUIO.

Mpn cmMeHe TOProBOI ceccun NPONCXOANT aBTOMATUYECKOE NEPEBbICTaB/IEHNE MHOTOLHEBHBIX 3asBOK, AaTa UCTEYEHWs! KOTOPbIX eLle He
HacTynuna, nyTem yaasieHns CTapoi 3asBKku 1 Ao6GaBeHNss HOBOW (C HOBbIM HOMEPOM). YunTbIBasi, UTO B pensvky B Tabnuuy orders_log
MHhopmaumss 06 3TOM He NpefaeTcs, KAMEeHTCKasi cMcTemMa Ao/MkHa ObiTb YCTpOEHaA criedytowyM o6pasom. Mpu 0GHapyXeHnM HOBOro
HOMepa TOProBoli ceccumn B Tabnuue session, KNMeHTCkas cucteMa foshkHa "3abbiTh” 060 BCex 3asiBKax, KOTOpbIE Y Hee COXpPaHuInCh B
namsTh fo 3Toro, 1 "cnylaTs” penvky Ha NpeAMeT NosiB/IEHNS HOBbLIX 3asiBOK, C YKa3aHWEM HOBOTO HOMepa TOproBoii ceccum.

2.5.4.4. 'HCTPYMEHTbI

Mpy cMeHe TOProBOii CeccuM NMPOUCXOAUT yAaseHne TOProBbIX MHCTPYMEHTOB, C UCTEKLIMM CPOKOM OGpaLleHuns, ¥ fo6aBneHNe HOBbIX
TOProBbIX MHCTPYMEHTOB. CyLLeCTBYET NPaBW/I0 — HOBLIMW UHCTPYMEHTaMU HEMb3si TOPTrOBaThb B BEUEPHIOKO 1 YTPEHHIOK TOProBble ceccuu,
Npuv 3TOM JaHHble MHCTPYMEHTbI MPUCYTCTBYKOT B CUCTEME, MHGIOPMALIMs Mo HUM NpUXoauT B pennvke. B Tabnuuax fut_sess_contents u
opt_sess_contents Takvie MHCTPYMEHTbI MOMEeUYEHbI CNeLMabHbIM NMPU3HAKOM.
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2.5.4.5. MNMoToKn pennukayumn

Ha rpaHuLe ToproBbIX CECCUIA NOTOKM peniMkaumy MoryT 6biTb LUTaTHbIM 06Pa30M 3aKPbITbl M NEPEOTKPbITLI 3aHOBO CepBEpPaMU TOPTroBOW
CUCTEMBI, NPU 3TOM MO HEKOTOPLIM NOTOKAM MOXET MPUIATU YBEAOM/IEHNE O CMEHE HOMEPA XW3HU CXEMbI.

B HacTosLmii MOMEHT, 6€3 CMeHbl HOMepa XW13HW MOTYT NepeoTKPLIBATLCS CMeayHoLLMe NOTOKN:
 [1OTOK C 06LWMMY PbIHOYHBIMK AaHHbIMM FORTS_COMMON_REPL.

* [OTOK C TeKyLLUMMM 3HaYeHnAMY BonatunbHoctn FORTS_VOLAT_REPL.

* [1OTOK C TEKYLUMMW 3HAYEHUSIMW BapraLUMOHHO Mapxu (npemun) FORTS_VM_REPL.
MOTOKM, KOTOPbIE HE NEePEOTKPLIBAKOTCS:

« TloTOK co cnpaBoyHO nHdopmaumein FORTS REFDATA_REPL.

« [loToK Cc ToproBoii nHopmauueit FORTS_TRADE_REPL.

* [oTok co cpe3amu ctakaHoB FORTS_USERORDERBOOK_REPL.

* TOTOKM arpermpoBaHHbIX CTaKaHoB.

- Motokn FORTS_PART_REPL, FORTS_POS_REPL, FORTS_INFO_REPL

* loTok 6upxeBbIx MHAekcoB RTS_INDEX_REPL.

* Motokn FORTS_MISCINFO_REPL n FORTS_CLR_REPL.

2.5.5. icnonb3oBaHue MexaHn3ma CMHXpOCOﬁbITI/IVI Ana nonyyeHnsa KOHCUCTEHTHOro cocTtos-
HUA AaHHbIX B CUCTEME

Ecnv gna pa3pa6aTb|BaeM0l7| CUCTEMDbI KPUTUYHO MMETb BOSMOXXHOCTb OTMEYaTb COBOKYNMHOE KOHCUCTEHTHOE COCTOsAHME BCEX AaHHbLIX B
Toprosoﬁ CncTeMe Ha HEKOTOPbIE «BaXXHbl€» MOMEHTbl BPEMEHU, TO Takasd cucteMa fo/mKHa UCNoJib30BaTb MEXaHU3M CVIHXpOCOﬁbITVIVI.
[Na CUHXpPOHM3aL N AOCTYNHbLI CNeaytoLwme CoCTOAHUA TOpFOBOVI CUCTEMBDI:

» [laHHble ANt HOBOW TOProBOW CECCUMU 3akKayeHbl 1 paccumTaHbl (~18:54-18:55, MOCKOBCKOro BpeMeHH)
* Hauano npomexyTo4yHoro kimpuHra (14:00, MOCKOBCKOro BpeMeHw)

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

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

» Hauano ocHoBHOro knunpuHra (18:50, MoCckOBCKOro BpeMeHM)

» [laHHble Nocie OCHOBHOIO KNIMpUHra nepepaccunTaHbl (~18:54, MOCKOBCKOro BpEMEHN)

» PasgBwkka NIMMUTOB 3aKOHYeHa (B TeYeHne TOpro.)

* Havasno npvema 3asBOK B ayKLMOH OTKPbITUA (~8.50, MOCKOBCKOro BpeMeHM)

» OKOHYaHuWe npriemMa 3asBOK B ayKLMOH OTKPbITUS (~8.59, MOCKOBCKOro BpeMeHw)

[N yBeJOM/IEHNS BHELLHUX CUCTEM O HACTYM/IEHWV ONPEAENIEHHOTO COCTOSIHMS TOPTrOBOY CUCTEMBI, B NOTOKAX PEN/IMKALM TPaHCIMpyeTcst
Tabnuua sys_events cnegytoiiero opmara:

Mone Tun OnucaxHve

repliD i8 CnyxebHoe nosne nogcMcTeMbl penvkaumm
replRev i8 CnyxebHoe none nogcncTemMbl pennkawmm
replAct i8 CnyxebHoe nosne nogcucTemMsl pensmkalmm
event_id i8 YHUKanbHbIl nAeHTUGMKaTop CoobITHSA
sess_id i4 Homep ceccun

event_type i4 Tun cobbITuA

message c64 OnuncaHue cobbITUSA

Taﬁnmu,a TPaHC/INPYETCA B Cie4yowmx noTokax pensinkaynn:
. FORTS_TRADE_REPL
« FORTS_INFO_REPL

* FORTS_PART_REPL
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FORTS_POS_REPL
FORTS_REFDATA_ REPL
FORTS_ORDLOG_REPL
FORTS_CLR_REPL
FORTS_DEALS_REPL
FORTS_FEE_REPL
FORTS_FEERATE_REPL
FORTS_BROKER_FEE_REPL
FORTS_BROKER_FEE_PARAMS_REPL
FORTS_PROHIBITION_REPL
FORTS_COMMON_REPL
FORTS_VM_REPL

FORTS_VOLAT REPL

FORTS_USER_REPL

MpaBuna CUHXPOHM3ALMN AaHHbIX Ceaytolme - Npyu HacTynaeHnn rnobanbHOro cobbiTUsS B TOProBOW crcTeme, noce reHepauum Bcex
[aHHbIX N0 3TOMY COObITUIO BCEMW NOACMCTEMaMW TOProBOI CUCTEMbI, B Tabnuubl Sys_events BCTaBMISETCS 3annCb C OOHUM U TEM Xe
event_id, c event_type, COOTBETCTBYIOLLMM TUMY COObLITUSA:

1 (session_data_ready) - 3aKoHYeHa 3arpy3ka AaHHbIX U3 KIMPUHIOBOI CUCTEMbI B TOProBYtO Nepes, HayasioM HOBOW TOProBOiA ceccuu;
CO6bITVSA faHHOro TvNa TPaHC/IMPYIOTCS BO BCEX MOTOKaXx, r4e ecTb Tabnuua sys_events, kpome notoka FORTS_CLR_REPL

2 (intraday_clearing_finished) - Bce pacueTHble npoueaypbl B MPOMKAVIPUHTE 3aKOHYEHbI; COObITUS JAHHOTO TNa TPaHC/IMPYHTCS BO BCEX
noTokax, rge ecTb Tabnuua sys_events, kpome notoka FORTS_CLR_REPL

3 (clearing_data_ready) - rotoBbl AaHHble MOC/IE OCHOBHOTO K/IMPWHFA; COGbLITWSI JAHHOMO TUNa TPaHCIMPYIOTCSl TO/IbKO B MOTOKE
FORTS_CLR_REPL

4 (intraday_clearing_started) - Hayano NPOMK/IVPUHIE; COOLITMSA AaHHOrO TUNa TPaHC/IMPYHTCA BO BCeX NOTOKax, rae ecTb Tabnuua
sys_events, kpome notoka FORTS_CLR_REPL

5 (clearing_started) - Hayas0 OCHOBHOrO KAMPWHra; cO6LITUS AAHHOrO Tna TPaHC/UPYKTCA BO BCeX MOTokax, fhe ecTb Tabnuvua
sys_events, kpome notoka FORTS_CLR_REPL

6 (extension_of_limits_finished) - pa3aBukka MMMUTOB 3aKOHYEHA; COOLITUA AaHHOIO TUNa TPaHCMPYTCA BO BCEX NOTOKax, rae ecTb
Tabnuua sys_events, kpome notoka FORTS_CLR_REPL

8 (broker_recalc_finished) - neHexHble cpefcTBa nocae NPOMKIVPUHIa nepecymTaHbl; CoObITUA AAHHOIO TUMNa TPaHC/IMPYTCS BO BCEX
noTokax, rge ecTb Tabnuua sys_events, kpome notoka FORTS_CLR_REPL

23 (discrete_auction_add_order_started) - Hayano npuema 3asiBOK B ayKLUMOH OTKPbITUS; COObITUA AHHOMO TUna TPaHCAMPYHOTCS B MO-
Tokax FORTS_TRADE_REPL, FORTS_ORDLOG_REPL, FORTS_DEALS_REPL n FORTS_REFDATA_REPL

24 (discrete_auction_add_order_finished) - okoH4YaHVe nprema 3asiBOK B ayKLMOH OTKPbITUS; COOLITUSI JaHHOTO TUMa TPaHCNPYHOTCS B
notokax FORTS_TRADE_REPL, FORTS_ORDLOG_REPL, FORTS_DEALS_REPL n FORTS_REFDATA_REPL

BHeLUHAs cucTema, MOXET NoAMUCaTLCSA Ha NosTyveHne TabnuLbl COObITUM BO BCEX MHTEPECHBIX el MOTOKax pensinkaumm v nonyyuTb yBe-
[OM/IeHNe 0 TOM, KOrga AaHHble roToBbl. Bo Bcex NOTOKax penankaumy 3anucy B sys_events, OTHOCSLLMECS K O4HOMY COObITVIO B TOProBOIA
cucteme 6yayT MMETb OAMHAKOBLIN event_id. B nonsx sess_id n message BblgaeTcs paclivpeHHas uHdopMauus — HoMep HOBOW uim
TekyLLeil TOproBoii ceccum 1 TeKCTOBOE coobLLeHne. Obpallaem oco60e BHUMaHWE Ha TOHKOCTY:

He rapaHTUpyeTcs MAEHTUYHOCTb 3HAYeHWii cnyxe6HbIX noneii repliD, replRev B pasHbIx NOTOKax penvkauuy 4/ OJHOTO W TOTO Xe
CO6bITUS. OPMEHTUPOBATLCS CTOWT TOMbKO Ha event_id.

YBefiomnieHne B sys_events npuxoaut MOC/IE Bcex AaHHbIX, B YaCTHOCTM 3TO O3HAYaeT, UTo B pexume MojlyyYeHnst faHHbIX on-line
BHELLIHSISi cCUCTeMa NoJy4uT cHauana caMu HOBblE AiaHHbIe, HaNprYMep, MHCTPYMEHTbI, Ha3HauYeHHbIe B HOBYHO CECCUI0 U NepeHeCceHHble
B HOBYIO CECCI0 MHOTOZJHEBHbIE 3as1BKU, @ Y)KE MOTOM — YBefJOM/IeHUe B SyS_events.

He rapaHTMpyeTca KOHCMCTEHTHOCTb AaHHbIX NPU UX pasgadve B pexume snapshot. B cneactsmne Toro, 4To NPOTOKON pennnkauum He
3anomvHaeT NopsiAoK MonyyYeHus 3anuceii Mexay pasHbiMu Tabnvuamy B NOTOKe, AaHHble pasfaloTcsa B Nopsgke onucaHus Tabnuy, B
CXemMe, MMEeHHO NO3TOMYy 3anvcy B pexume snapshot 6yayT npuxoanTb He B TOM MOPsiAKe, B KAKOM OHU MPUXOAWAW B pexume on-line.
Hanpumep, npuxog cobbiTus session_data_ready B MOMEHT NOMYYEHUA CHAMLLIOTa COBEPLUEHHO HEe 03HAYaeT, YTO AaHHbIe rOTOBbI, YUu-
TbiBaA BbllleckasaHHoe, cobbiTve session_data_ready BnosiHe MOXET OTHOCUTLCA K NpeablayLlell ToproBoi ceccuu. MoaTomy ncnosnb-
30BaTh yBeAOM/IEHUA, NPUXOAALLME B SYS_events, A1 OLEHKN KOHCUCTEHTHOTO COCTOSIHUSI AaHHbIX B CMCTEME MOXHO TOJIbKO Mocne
nepexoga B pexum on-line.
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2.5.6.

PacnucaHue UrpoBbIX U TECTOBbIX TOProB

MomnMo peasnbHol ToproBoii cucteMbl SPECTRA, cyullecTByeT Urpoeast cucteMa 1 ABe TecToBbix cuctemsl: TO - ¢ Bepcuein TC, aHano-
TMYHOW peanbHoii cucteme SPECTRA, n T+1 - ¢ aHanoruyHoii peansHoin cucteme SPECTRA unu cnepytoleii sepcuein TC.

PacnvcaHvie paboTbl UTPOBOWi CUCTEMBI:

BeuepHssa Toprosas ceccus: 16:00 - 22:00.
YTpeHHaa Toprosas ceccus: 06:00 - 08:55.
OcHoBHas Toprosas ceccus: 09:00 - 15:45.
MpomknupuHr: 13:00 - 13:05.

KnupuHr: 15:45 - 16:00.

PacnucaHune pa6oTbl TecToBbIX cuctem TO 1 T+1:

BeuepHsia Toprosas ceccus: 14:15 - 23:50.
YTpeHHsas Toprosas ceccus: 06:00 - 06:14.
OcHoBHas Toproeas ceccus: 06:15 - 13:45.
MpomknvpuHr: 11:00 - 11:04.

Toukun X gna nocrasku: 13:00, 13:15.

Moctaska: 13:30 - 14:00.

MonHoe pacnucaHve ceccuii Takke MOXHO NOCMOTpPeTb B Tabnuue session notoka FORTS_REFDATA_REPL nnv B TepMuHane B Tabnuue
"Ceccun”.

2.5.7.

AYKLMOH OTKpbITUA

Mepes HayanioM yTpPeHHe [oNoMHMUTENBLHON Toproeoli ceccueit, B nepuog ¢ 8.50 o 9.00 MockoBcKoro BpemeHu B cucteme SPECTRA
npoBoAUTCA AYKLMOH OTKPBITUA. AYKLIMOH OTKPBITUS CNYXWUT A9 UCK/TIOYEHUS aHOMaSTbHOTO CKayka LieH NMPOn3BOAHBIX MHCTPYMEHTOB Npu
OTKPbITUM TOProB. [laHHbIli MexaHn3M peanm3oBaH B hopmare [UCKPETHOrO ayKLMOHa 3asBOK No eAuHon LieHe aykumoHa oTkpbITus. Lle-
Ha ayKLMoHa OTKPbITUA BbIGUPAETCA 13 YCNOBUA 0becneyeHnst CoBepLUeHNS CAEN0K C MakCUMasIbHbIM KO/IMYECTBOM KOHTPAKTOB MO 06b-
AB/IEHHLIM HA MOMEHT BPEMEHM NPOBeEeHNSA ayKLMOHa OTKPLITUA 3asiBKaM. AYKLIMOH OTKPbITUS COCTOUT 13 nepuoga cbopa 3asBOK 1 Mart-
YnHra 3asBOK Mo LieHe ayKLoHa OTKPbITYSA, OnpeAensiemMoi Ha 0CHOBaHWUM MHhopMaLmm 060 BCex 3asBKax Ha MOMEHT OKOHYaHusi nepuoga
cbopa 3asBOK.

OCHOBHble 0COBEeHHOCTH ayKUunOoHa OTKPbITUA:

B ayKuMOHe OTKPbITUSA MOTYT y4acTBOBaTb TO/IbKO (blOYEPChl, BK/IOYAsA BeYHble (obloYepchl. KaneHgapHbIX cnpefoB M OMLMOHOB HET.
Mpu3Hak gonycka MHCTPYMEHTA K y4acTUO B ayKLMOHE OTKPbITUSI yCTaHaB/IMBAETCS Ha ypoBHE BA 1 felicTBYET Ha BCE UHCTPYMEHTHI
aToro BA.

B nepvog c6opa 3asBOK B ayKLMOH OTKPbITUS MOXHO BbICTaBMATb TOMbKO 6e3afpecHble KOTMPOBOYHbIE 3asBku (Tvn Day), BkIovas
avicbepru. 3assku Tuna BOK, FOK, IOC - HefonycTUMbI.

KoHTponb Kpocc-3asBokK: nepeceyeHne LLeHOBbIX YPOBHEW NPOTUBONOOXHbIX 3aBOK € ogHUM VIHH He fonyckaeTcs (CHumaeTcs 6onee
NoO3AHASA 3anBKa), NPU 3TOM HacTpPOViky “"Pa3speLlunTtb Kpocc-caenkn” n "CHATb MacCBHYHO 3asBKY NPW KPOCC-CAESKE" He YUMTbIBAKOTCS.

LieHbl 3a51BOK [O/KHbI HAXOAUTLCS B /IMMUTAX LIEHOBOIO KOPUAOPA NHCTPYMEHTA.
OrpaHuyeHysi Ha BbICTaB/IEHWE 3asiBOK B YTPEHHIOK CECCUI0 HA YPOBHE B® pacnpoCTpaHsieTcst U Ha ayKLUMOH OTKPbITUSI.
Be3agpecHble 3asiBKM C BEUEPHEN Ceccum yqacTByIOT B ayKLIMOHe OTKPbITKSI, BK/ltoYas alicbepri 1 3asBku Tuna Book-or-Cancel.

B nepvios c6opa 3asiBOK MOXHO CTaBWTb U CHUMATb (EC/M 3TO Pa3peLLeHO A MHCTPYMEHTOB aHHOro BA B 3TOM ayKLMOHE) 3as1BKY,
nepecTaHoOBKa 3as1BOK 3arpeLLeHa B ayKLyOHe OTKPbITUSI.

Bpemsi Hauana c6opa 3asBok —3a 10 MUH 0 cTapTa yTpeHHeli ToproBoii ceccrm — 8.50 MOCKOBCKOro BpEMeHW. ATOMY MOMEHTY B CUCTEME
COOTBETCTBYET NpuXoA, cuHxpocobbiTus discrete_auction_add_order_started B Tabnuubl sys_events notokoB FORTS_TRADE_REPL n
FORTS_REFDATA_REPL.

Bpemsa okoHuaHMa cbopa 3afBOK — cCfyvaliHoe A1 BCEX WMHCTPYMEHTOB B MPOMEXYTKe, YyKa3aHHOM B Mo-
nax discrete_auction.add_order_finish_from un discrete_auction.add_order_finish_till Ta6nuupl discrete_auction B  noToke
FORTS_REFDATA_REPL. 3TOMy MOMEHTY B CUCTEME COOTBETCTBYET Npuxog cuHxpocobbiTus discrete_auction_add_order_finished B
Tabnuupl sys_events notokoB FORTS_TRADE_REPL n FORTS_REFDATA_REPL.

Mocne 3aBeplueHust hasbl c6opa 3asBOK 1 [0 OKOHYAHWS ayKLOHa He A0NYCKAOTCs onepaLuy ¢ 3asiBKaMu, BKoYas yaaneHue.

locne nposefeHnA ayKuMoHa 1 3aKN0YeHNs CAENOK NO LeHe OTKPbITUSA, OCYLLLECTBNAETCA MaTYMHT OCTaBLUUXCA 3a5BOK C YYETOM CUH-
TETUYECKON JNINKBUOHOCTW N3 KasleHaapHbIX cnpefos. LieHbl CAEMoK C Y4ETOM CUHTETUYECKOIO MaTymHra MoryT oT/iMyaTtbCs OT LeHbl OT-
KpbITUA. Ha 3TOM 3Tane MoryT CHUMaTbCA 3a8BKW N0 KasleH4apHbIM cnpejam npu HapyLieHum yCl'IOBI/IM KPOCCHOCTW.
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* He cBefeHHble B npoLiecce ayKLMoHa OTKPbITUS 3asiBKV NEPEXOAST B OCHOBHOW PEXVM TOPTroB.
MHdopmanms 06 aykumoHax OTKpbITUS B Tabnuuax TOProBoro nHtepdeiica:

* WHdhopmauuss 0  pacnucaHuM  Ha3HaYeHHbIX  aykLMOHOB  OTKPbITMA  cogepxutcss B Tabnuuax  discrete_auction u
discrete_auction_base_contract notoka FORTS_REFDATA_REPL Toprosoro uHtepdelica.

¢ LleHa ayKkumoHa OTKpbITVS TPaHC/IMPYETCS B LU/O3€ B MOJ1e opening_auction_price Tabnvusl common notoka FORTS_COMMON_REPL
Ha NPOTSHKEHWUN YTPEHHET 1 AHEBHOI TOProBO ceccun. B BeHEpHIOK TOProByt0 CECCUIO LieHa ayKLMOHa OTKPbITUSI paBHa Hy/H0.

* VHdpopMaumsa o0 COCTOAHUM TOProB MO WMHCTPYMEHTY nepefaeTca B nofe state (Ao6aBneHbl HOBble 3HaveHus 6 u 7) B Tabnuue
fut_sess_contents notoka FORTS_REFDATA_REPL.

* Y Bcex 3asiBOK, MoMaBLUMX B ayKUMOH OTKPbLITUS, U CAENOK, ChOPMMPOBAHHBIX MO pe3ysibTatam 3TOro ayKUMOoHa, B Tabnmuax 3asBokK u
CLeNoK TpaHC/IMPYEeTCS cneunasbHblii OTAMYMTENbHbIA Npr3Hak - DuringDiscreteAuction (0x4000000000000000).

2.6. YnpaBneHue puckamu v TIMMUTUPOBaHME TOProBbIX onepawuii

2.6.1. MapaHTMiiHOe oG6ecneyeHune

PeanunsoBaHHaa B SPECTRA Cuctema YnpasneHus Puckamu (CYP) no3BonsieT B MakCMMasibHOW CTEMEHU CHU3WUTbL PUCK HEUCMOSTHEHNS
0053aTeNbCTB M OCYLLECTB/ATb HENPEPbLIBHYIO OLIEHKY YPOBHS PbIHOYHOMO prcKa NO3WLMIA KaXXA0ro yyacTHUKa. S4poM crcTembl ABnseTcs
anropuTM pacyéta rapaHTuiiHoro obecneueHus (initial margin, ganee NO) nog OTKPbITbIE NO3ULMK U 3a51BKU, YHUTbIBAEMbIE HA MO3ULMOHHbIX
cyeTax y4aCTHVKOB KIMPVHra 1 yYaCTHUKOB TOProB.

OpHoli U3 KNoYeBbIX 0COBEHHOCTeN CrcTeMbl YnpaeneHusi Puckamu SPECTRA siBnsieTcs UCNosib30BaHWe OHNaliH pacyéta obecrneyeHust
nog, 3asiBK/ U No3unuun, NPOM3BOAMMOrO B pamMKax TOProBoi TpaH3akumu. Mpu TakoM noaxofe MosiB/IEHUE B CUCTEME HEOGECNEYEHHbIX
3as1BOK U CAENOK NPaKTUYeCcKn NCKYaeTes, T.K. 4OCTaTOYHOCTbL 0becrneyeHns NnpoBepsieTcs 40 TOro, Kak 3asBka NosIBASETCA B cUcTeme.

[pyroii BaxHoi ocobeHHOCTbI0 CrcTeMbl YnpaeneHnust Puckamm SPECTRA siBnisieTcs TpexypoBHEBas cuctema no3vumyoHHbIX CHETOB.

PacueTHbIli Ko, — CHET BEPXHEro YPOBHS yYacTHMKa KnupuHra (PacyeTHol dovpMbl). PacueTHbI Ko SBNSETCA HE3aBUCKMON eauHnLeit
yyeTta cpeAcTB 06ecneyeHmnsi, BHECEHHbIX YYaCTHUKOM U(MK) ero KIMEHTaMU, a Take 3asiBOK, MOJaHHbIX B COBOKYMHOCTM MO BCEM cHeTam
HIMKHUX YPOBHEN (Cy6-cyeTam), NpuHagnexaliyx pacyeTHOMY KOAY, CAEMOK, 3aK/YEHHbIX HA OCHOBaHMW 3TWX 3a8BOK, U PE3Y/LTUPYIOLLMX
nosuuuii. TakM 06pasom, NO3nLMS MO SII060MY MHCTPYMEHTY, yuuTbiBAEMas N0 PacHETHOMY KOAY, ABNAETCSH HETTO-CYMMOI BCEX NO3uULuii
N0 3TOMY MHCTPYMEHTY, YUMTbIBAEMbIX Ha Cyb-cueTax.

[lna pacyeTHoro koga onpegenseTcs BennyvHa MO He3aBMCKUMO OT ApPYrMX pacyéTHbIX KogoB. Bee HacTpoiikn CYP SPECTRA ans pacyert-
HbIX KOAOB KOHTPOMMPYIOTCA LIeHTPasIbHbIM KOHTPAreHToM (KIMPUHIOBOM opraHusauuei).

Bo Bpemsi KNMPUHIOBOW ceccun No pacyeTHOMY Kody onpefensieTca pasmep TpeboBaHuWii 1 0683aTeNbCTB yHacTHYKA KNMpuHra (Bapua-
LMOHHAs Mapxa, NpeMusi, KOMUCCUOHHbIE COopbI 1 Mp.). [ pacyeTHOro KoAa NpoBepseTcs [OCTAaTOYHOCTb CPeAcTB obecnedeHnsa ans
nokpbITUA TpebosaHwmii MO.

PacueTHbIli KO B 3aBUCMMOCTW OT TOrO, YbM CpeactBa y4nTbiBalOTCA MO HEMY, N 3a yel cyeT 3akyatoTcs COEeNKN, MOXeT 6bITb ogHoro
N3 Tpex TMnoB.:

* COGCTBEHHbIIi — 38 CYET YUYaCTHMKA KNMPUHTa;

* K/IMEHTCKWI — 3a CYET HEMOCPEACTBEHHBIX KTMEHTOB U KIIMEHTOB 2-T0 YPOBHSA YHYaCTHVKA KNNPUHTa,;

» Y — 3a cyeT cpeAcTB, NepefaHHbIX B JOBEPUTENIBHO YNPaB/IEHNE YYACTHUKY KITMPUHTa.

[nsa Kaxxgoro yyacTHuka knmpunra (PacueTHoli dovpMbl) OTKPLIBAETCA Kak MUHVMYM ABa pacyHeTHbIX KoAa: COOCTBEHHBIA 1 KITMEHTCKUIA.
MpeHTndomkaTop pacyeTHoro koga B Toproeoii cucteme SPECTRA — 5 uudp.

Bpokepckas oupma — cy6-cueT pacyeTHoro koga. CueT crieflytoLLero ypoBHs, OTKpbIBAEMbIi N0 3asBIEHNIO YHaCTHMKA knvpuHra (Pacyert-
HoVi hupmbl). Bpokepckas thmpma NpUHaAIeXUT OAHOMY M TOSTbKO OAHOMY pacyeTHOMY Kogy. MpuBs3ka 6pokepcKoi hUpMbl K pacyeTHOMY
KOZly MOXET 6blTb M3MEHEHa Ha OCHOBaHWMN 3aSIB/IEHNS YHaCTHUKA KMPUHTa B KIMPUHIOBYIO OpraHusauuio. [1s Toro, 4Tobbl pacyeTHbI
Kog, nofHMMascs B Toproeyto cuctemy SPECTRA, 1 N0 Hemy 6bin1 6bl BO3MOXEH YYET 3as1BOK M NMO3NLWIA, K pacHeTHOMY KOAY A0/MKHA 6biTb
npuBsA3aHa xoTs 6bl ofHa 6pokepckas upma.

B 63k-ochuce knmpuHrosoli cuctembl SPECTRA no 6pokepckoii chvpme BeAeTcs yyeT cpeAcTB 06ecneyeHmnsi, BHECEHHbIX YYaCTHUKOM
n(nnu) ero KIMEHTaMM Ha KIMeHTCkue pasgesnbl 6pokepckoii chmpmbl. MHdopmaumsa o pasmepe yuntbiBaeMoro obecneyeHnst 4ocTynHa B
oTyeTax.

PacueT BenmumHbl O MO GPOKepCKoi hypMe MPOM3BOAUTCA MO YMOMYaHUIO B pexume MOAyHeTTo (margin_type =3 ana metoda
ChangeBFParametersNextSession) 0THOCUTE/IbHO pUCKa NO3WLMIA, yYUTbIBAEMbIX HA KTMEHTCKMX pasfaenax aToin 6pokepckoi oupmbl. Ans
6poKepcKoii chpMbl BO3MOXEH pacyeT BenmuuHbl O B pexume HeTTo (margin_type =4 ansa metoga ChangeBFParametersNextSession).
B 3TOM pexvme no 6pokepckoii dovpme 415 Kak[oro MHCTPYMEHTa paccumTbiBAETCA NO3ULMA Kak HETTO-CyMMa NO3ULIA MO 3TOMY UHCTPY-
MEHTY Ha BCex pasfenax 6pokepckoli (hMpMbl, @ Takke yUNTbIBAIOTCA BCE 3asBKU B COBOKYMHOCTU, NMOAaHHbIE N0 pasgenam 3Toi 6pokep-
CKOIi OMPMbI; MO PaccUYMTaHHbIM Takum 06pa3oM HETTO-MO3NLIMAM U COBOKYMHOCTY BCEX 3asBOK NPOUCXOAUT onpeAeneHne BenmunHbl Mo
no 6pokepckoii oupme.

Bce napameTpbl MapXvpoBaHns 6pokepckoii hypmbl MOTYT HaCTpamBaTbCA YHaCTHUKOM KMpuHra (PacyeTHoi hupmoit) ¢ nomMoLLblo Me-
Toaa ChangeBFParametersNextSession.
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CneyuanbHaa Bpokepckas pupma (Cneub®) — cneyunanbHblil cy6-CHET pacyeTHOro KoAa, aHasIorMYHbIA 06bI4HLIM GPOKEpPCKUM dmp-
MaM, U NpeaHasHayYeHHbIn 415 yyeTa cpeacTB 06ecneyeHuns, BHECEHHbIX Ha PacyeTHbI Ko Y4acTHUKOM U(MK) ero KNeHTamm, 1 He yuu-
ThbiBAEMbIX Ha pasgenax 06bl4YHbIX 6POKEPCKUX hupMm.

MHchopMaLms 0 pasMepe yunTbiBaeMoro o6ecneyeHnst 4OCTyNHa B OTYETaX.

Takxe y kaxgoii Cneyb® cyllecTByeT oAVH pasgern, HasblBaeMblil TMKBUAALMOHHBIM pasgenom Crneubd. Mosvumm Ha NMKBUAALMOHHOM
pasgene MoryT co3fjaBaTbCsl TO/IbKO HA OCHOBaHUW CAENOK, 3aK/TH0HaeMbIX KNMPUHTOBBLIM LEEHTPOM A/18 YPErynMpoBaHusa HENCNOMHEHHbIX
YHYaCTHUKOM K/IMPUHra 06s3aTtenscTs (Hanpumep, MapxuHanbHOro TpebosaHus N0 pacyeTHOMY KoAy). YUYacTHUK KnvpuHra (PacuetHas
dhmpma) He MOXET nofasaTb 3asBK/ C yka3aHWeM IMKBUALMOHHOIO pasfjena 3a UCK/YeHNeM 3asBOK, Harnpas/ieHHbIX Ha YMeHbLUeHne
OTKPbITOI Ha pasgene No3uuum. Takke y4acTHUK knupuHra (PacueTHas dovpmMa) MOXeT nepeHocuTs nosuuuio (metog TransferClientPosition)
C IMKBUAALMOHHOIO pasgena Ha pasgerbl Apyrnx 6pokepckux mpm.

KnueHtckuii pasgen — cy6-cueT 6pokepckoil ovpMbl. CUET HWKHEro YpOBHS, 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 MNO3WLMN — UMEHHO KMEHTCKMIA pasgen (KOof KNWeHTa) ykasblBaeTcs B TpaH3akuMsaX 00bABMeHUs 3asB-
Kn. Mo 3asBkam M NO3MLMAM, Y4MTbIBAEMbIM Ha KIMEHTCKOM pasfene, onpegensetcs BenuuvHa O. MapameTpbl MapXupoBaHusi
KIIMEHTCKOro pasgena MoryT HacTpamBaTtbcsi ¢ nomoubto metogoB ChangeClientParameters, ChangeClientParametersNextSession n
ChangeBFClientDefaultParametersNextSession.

B 63k-ochnce knampuHrosoli cuctembl SPECTRA MO KAMEHTCKUM pasgenam BeAeTCs YYET CPpefacTB 06ecneyeHnsi, BHECEHHbIX y4aCTHUKOM
n(nnn) ero kaMeHTom. NHopmauusi o pasmepe yunTbiBaEMOro 06ecneyeHmnst 4OCTynHa B OTYETax.

2.6.1.1. Map)xupoBaHue KasieHAapHbIX crnpesos

Map)1poBaHue 3asiBOK MO KaJIEHAAPHBLIM CNIPeAam Ha dblouepc (CBA3KYM), a Takke No3uLuii NPOTUBOMOJIOXKHOK HaNpaB/EHHOCTW MO UH-
CTPYMEHTaM C pPa3HbIMW CPOKaMU UCMOSTHEHWS HA OAVH 6a30BbIli aKTUB (MEXMECSIUHBI CPEA) MOXET NPOUCXOANTL B ABYX PEXMMAX:

* nonyHeTTo — BenmumHa MO onpegensietTcsa Ha ocHose 60sibLiero MO U3 MHCTPYMEHTOB, BXOAALLMX B CNpes;
* HeTTO — BenmunHa O onpefenseTcs, UCX0AA U3 CTaBKV PaccoriacoBaHns LeH Ha MHCTPYMEHTbI, BXOASALLME B CMpes.
[lna pacueTHOro kofa Bcerga AencTBYET PeXxum MapXupoBaHus KasleHAapHbIX CNpeAoB HETTO.

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

Ons  KAMEHTCKMX pasfenioB  MOXHO W3MEHSTb  PEXVMM  MapXMpOBaHWsA  KasleHAapHbIX ChpefoB C  MOMOLbI0  mapameTrpa
calendar_spread_margin_type metoga ChangeClientParametersNextSession.

2.6.2. ToproBble NTMMUTbI

TOpFOBbIe JNINMATbI OrpaHnYMBarOT BO3MOXHOCTb y4aCTHUKa I/I(I/I.I'IVI) €r0 K/IMEHTOB 06BbABNATL 3asBKN U OTKpbIBaTb NO3NLIMK Ha NO3ULNOHHbIX
cyetax.

ToproBbIii IMMUT MO PacYETHOMY KOZy ONPEAENSieTcsl, UCXOAsA U3 CYMMapHOI OLIEHOUYHOI CTOMMOCTYM CPefCTB 06ecneyeHusl, yUnTbiBaeMbIxX
Mo pacyeTHOMY KOZy, T.e. COBOKYMHOIi CTOMMOCTU CpefcTB 06ecneyeHus], yuuTbiBaeMbIx Mo Bce Cy6-cueTaM pacueTHoro koga. B kayecTse
CpeAcTB 06ecneyeHunst MOryT BbICTynaTb poccuiickue py6iu, MHOCTpaHHas Ba/ltoTa U LieHHble Gymaru.

M3MEeHUTb TOProBbIii IMMUT Ha PacYETHOM KOAE MOXHO TO/bKO NyTeM BBOAQ, BbiBOAA UM NepeBoja cpefcTB obecneyeHus. [JaHHble one-
pauuu coBepLIalOTCA Ha OCHOBaHWK MOPYYEHWiA, NogaBaeMbIX YYaCTHUKOM B K/IMPUHIOBYHD OpraHM3auuio, pacyeTHbIii Aeno3utapuii no-
CPeACTBOM COOTBETCTBYHOLLMX CUCTEM 3/IEKTPOHHOIO JOKYMEHTO060p0Ta, a Takke B Apyrvie pacyeTHble opraHu3aumm (B ciyyae BHECEHUSI
cpefcTB 06ecneyeHust). Takke BO3MOXEH NepeBos, CpeacTB 06ecneyeHunsl, yunToIBaeMbIX B POCCUACKUX py6nsx, nyTem vx nepesoga me-
Xay cyb-cuetamu (6pokepckumm ompmamm, Cneybd) pacueTHbIX KOAOB € NoMoLblo meToga ExchangeBFMoney.

ToproBble NIMMUTbLI UCMOMb3YHOTCA A/151 pe3ePBMPOBaHMA OTPULATENbHON BapuaLMOHHO Mapxu, cnucaHus c60poB, CnvcaHus/3aqncneHns
npemun, pesepsuposaHns 0.

Toprosblii IMMUT NO 6POKEPCKO IMPMeE NO YMOUaHUIO Takke, Kak 1 A58 pacyeTHOro Kofa, onpeaensercs NCXoas N3 CyMMapHON OLEeHoY-
HOW CTOMMOCTU CpeacTB obecneyeHns, yunTbiBaeMbIx Mo pasgenam 6pokepckoli hnpmel. B kadecTBe cpefcTB 06ecneyeHns MoryT 6biTb
poccwiickue py6su, HOCTpaHHaa BauTiOTa U LieHHble Bymarn. TOprosblil MMUT GPOKEPCKoi hrpMbl B TaKOM Cllydae MOXHO U3MEHSATb C
nomouypto Metoga ChangeBFMoney.

[ins 6pokepcKoil hrpMbl MOXHO M3MEHUTL PEXMM ONPeLeneHns TOProBoro IMMUTA, CAENaB ero HesaBUCMMbIM OT pasmepa cpeacTs obec-
neyeHunsi, yunTbiBaeMbIX Ha pasfenax 6pokepckoli vpmMbl. B Takom pexuvme TOProBbIii IMMUT GPOKepPCKOi chmpMbl 3a4aeTcs C MOMOLLb0
meToga ChangeBFLimit. Takke TOprosblii MMMUT GPOKEPCKOW hUpMbl MEHSIETCA Ha pa3Mep NPUObLIN UK ybbiTka, oNpesensieMoro Bo
BpEMS BEYEPHErO KNMpUHra (BapuawlMoHHas Mapxa, npemMusi, c6opbl).

Pexum onpegeneHnss TOpProBoro nuMuta Gpokepckoli  upMbl  onpefensieTca  napameTpom  limit_tied_to_money metoga
ChangeBFParametersNextSession.

ToproBbIii TMMUT Ha KTMEHTCKOM pasfesnie He 3aBUCUT OT pa3mepa CPpeacTB 06ECTEUEHNS, YUUTBIBAEMBIX HA 3TOM pasaene. s ynpasne-
HWSI TOPrOBLIMU IMMMUTAMU Ha K/TMEHTCKUX pasgenax ucnonb3yetcs metog ChangeClientMoney. OH o6ecneunBaeT creqytolye BO3MOX-
HOCTU:

. YCTaHOBKa/I/BMeHeHI/Ie/yAaJ'IeHVIe TOProBbIX IMMNTOB.
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+ ABTOMaTu4eckuii yueT pesy/ibTaToB TOProB K/WEHTa B IMMUTAX B C/ieAyioLLeli TOproBoi ceccum.

B o6Lem cnyyae 3asiBKa MOXET 6biTb BbICTaB/IEHA TO/IbKO MPUW YCIOBUK, UTO Y BCEX TPEX YPOBHEl (KNMEHTCKOro pasaena, 6pokepckoi
hMpPMbI M PaCUYETHOTO KoAa) TOProBble IMMUTbLI AOCTATOYHbI A/151 NOKPLITUSI Tpebyemoii BennunHbl FO. [ GpoKepcKolt (oMpMbl U K/TMEHT-
CKOro pasgernia npoBepKy [0CTaTOYHOCTY TOProBOro IMMUTA MOXHO OTMEHWTL C NOMOLLbIO MeToaoB ChangeBFParametersNextSession u
ChangeClientMoney cOOTBETCTBEHHO.

[ns pacyeTHOro kofa OTK/0UYNUTL NPOBEPKY AOCTATOYHOCTU TOProBOro NMnMMuTa (CpeacTs obecrneyeHust) HeBO3MOXHO.
2.6.2.1. EguHbIA Nyn o6ecnevyeHus

Ecnu pacueTHblii Kog, ABNsieTcA pacueTHbIM KogoM EfuHoro nyna, To Ha ero cy6-cueTax (pasgenax 6pokepckux doupm u Cneub®) B 63k-
odpyce KIMPUHToBoii cucTeMbl SPECTRA BMECTO CPEACTB 06eCNeUeHNs yUUTLIBAIOTCS NPOUIN aKTUBOB, NepefaBaenble B KIMPUHIOBYHO
cuctemy SPECTRA U3 KNIMPUHTOBBIX CUCTEM (POHA0BOMO 1 BAUTIOTHOTO PhIHKOB. Mepeaaya npodusieil akTMBOB NPOMCXOAUT Ha OCHOBaHUK
NOpyYeHUii y4acTHUKA KIMPUHTE, NOAAHHbIX B K/IMPUHIOBYKD OpraHW3aumio NoCpeiCcTBOM COOTBETCTBYIOLLMX CUCTEM 3/IEKTPOHHOTO [OKY-
MeHToo6opoTa. MepeBog o6ecneyeHns Ha 6pokepckyto hMpMy pacueTHoro koga EAnHoro nyna HEBO3MOXEH. MepeBog, npoduneit Mexay
GPOKEPCKUMY (hPMaMM Ha pPasHbIX pacyeTHbIX Kofax EAVHOrO nyna Takke HeBO3MOXEH.

B ToproBsoii cucteme SPECTRA, npochunnn akTMBOB YUMTHIBAKOTCS OAHOBPEMEHHO Kak OLlEHOYHAsi CTOMMOCTb aKTMBa C YYeTOM 3Haka npo-
hunsa (M3MEHSIET TOProBbIA NIMMUT) 1 NO3ULMSA NO CNeLManbHOMY UHCTPYMEHTY (418 npodhunsa py6ns no3uuus He cosgaetcs). Mosuums no
cnewunanbHOMY UHCTPYMEHTY CO34aeTCs Ha KNMEHTCKOM pasgene bd, ecnv npodhunb 6611 nepeBefeH Ha 3ToT pasgesn, 6o Ha Cneubd
(Kog, Knuenta 000), ecnu npocunb 6bi1 NnepeBeseH 6e3 ykasaHust KNMeHTCKoro pasgena. [1a kaxaoro aktvea, no KOTOpoMy MOXET ObITb
nepegaH npodnnb, B ToproBoit cucteme SPECTRA cyLecTByeT CBOW cneupasbHblii MIHCTPYMEHT - konnatepan (umeeT cyddmke _CLT
B MMEHU NHCTPYMeHTa). MoaaBaTth 3asBKv U 3aK/1odaTh CAEMKM N0 TaKOMY MHCTPYMEHTY 3anpeLleHo. EanHCTBEHHDBIN cnoco6 n3meHeHust
no3uuuy no cneupanbHOMY MHCTPYMEHTY - 3TO NePeBOof, COOTBETCTBYHOLLETO NPOIns akTuBa B/U3 KIMPUHIOBOI cuctembl SPECTRA. Mpu
pacyete BenunumHbl MO Ha cyeTax/cy6-cyeTax yyacTHUKa NO3NLMS MO CheLasibHOMY MHCTPYMEHTY MapXupyeTcs aHaslorMyHo no3uuum no
(hbtouepcy Ha TOT e 6a30BblIli aKTUB.

B octasibHOM ynpasneHune BE/INYMHOWA I'apaHTvu7|Horo obecneyeHus 1 TOProBbIMN TIMMUTaMUN Ha cy6-cquax pacyeTHoro koga EguHoro nyna
aHaI0rMyHO 06bIYHBIM pacyeTHbIM KoAaMm.

2.6.3. OrpaHMyeHNs Ha TOProBble onepayun U OTKPbITME NO3ULUIA ANA KIIMEHTOB

Cuctema SPECTRA npefocTaBnsieT BO3MOXHOCTb BBOAWTb AOMO/HUTENbHbIE OrPaHUYeHnst Ha NPOBeeHne TOProBbIX onepaLnii KNneH-
TOM, KOTOpbIEe B cucTemMe (hopMynnpytoTCs Kak 3anpeTbl.

2.6.3.1. 3anpeThbl - 06LMEe BO3MOXHOCTU

PeanunsoBaHHbIii B cucteme SPECTRA MexaHn3M 3anpeToB N03BOJSIET 3aNpeTuTb KNEHTY (Tpynne KA1eHTOB) NoAasaTb TpaH3akummu no
TOProBOMY WHCTPYMEHTY UK rpynne MHCTPYMeHTOB. O6LLMe NPUHLMILI MexaHU3ma 3arnpeTos:

* 3anpeTbl HaKMa4bIBAKTCA Ha CTaHAAPTHOE NOAMHOXECTBO cyeToB: PP, B®, knneHTbl. Obpallaem BHMMaHWe, 4To no P® B HacTosLee
BpeMs 3arnpeTbl He UCMOJIb3YHTCS.

* 3anpeTbl NPUMEHSIOTCS MO CNEAYIOLWMM NOAMHOXECTBAM TOProBbIX MHCTPYMEHTOB!
O OTAENbHbIV (DbYEPC UM BCE OMLUMOHBI HA OAUH U TOT Xe 6a30BblIii UHCTPYMEHT;
O WHCTPYMEHTbI C 06LLMM 6a30BbIM aKTUBOM;
O WHCTPYMEHTbI TOProBoii CeKLuK;
O BCE€ UHCTPYMEHTHI.

e 3anpeTbl MOryT UCMNO/b30BaTLCA HE TO/TLKO aAMUHUCTPaTOpaMu TOPros, HO 1 yYaCcTHUKaMU, UMELLIMMU COOTBETCTBYIOLLIME NOTHOMOYNS.
IpegycmoTpeHbl Takke aBTOMaTUYeCKN BbiCTaBISieMbIe 3anpeTbl.

* 3anpeTbl HaUMHAKT felicTBOBaTb Cpa3y Nocsie BbiCTaBneHus . [151 3anpeToB He CyLLecTByeT BO3MOXHOCTY 3afilaHns MHTepBana ux npu-
MeHeHUs.

ATpuGYThI 3anNpeToB

ATpuUGYT OnucaHune

xprohibition_id YHVKabHbIN MAEHTUAMKATOP 3anpeTa.

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

initiator WHuumaTop 3anpeTa. 3HauyeHne onpesensieTcs B 3aBUCMOCTYM OT YPOBHS /IOTUHA, BbICTaBMBLLE-
ro 3anpet. MoOXeT NpuH1MaTh CreaytoLme 3HaueHns:

* 1 - naBHbI Tpeigep PO;

e 2 - AgmuHucTpartop Ku,;

* 3 - AgmuHucTparop TC.
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ATpMoyT

OnucaHue

MapameTp UCMOMb3yeTcs A5 OnpeaeneHns Toro, AeiiCTBYET N 3anpeT Ha JIoTVH, NoAatoLLmii
TpaH3akuuio. Huxke B Tabnule nprBefeHa MaTpuLa BAMSIHWAS 3anpeToB OT pasHbIX MHALMATOPOB
Ha pasnnyHble YPOBHU NIOMVHOB, NOAAMLLMX TPAH3aKLMIO.

O6pallaeM BHUMaHWe, YTO BCe 3anpeThbl, BbICTaB/IsieMble M0/1b30BaTes1eM C MOMOLLBIO LLH030-
BbIX KOMaHA, (CM. HUXE), UMEeIT uHunupatopa - ‘1 - FnaBHbIi Tpeligep PO,

section

MaeHTUdMKaTOp cekumm. Micnonb3yeTcs A/15 BbICTAB/IEHs 3anpeTa Ha TOProB/1to BCEMMU MHCTPY-
MEHTamu B cekLuu. MOXeT NPUHUMATb CeayoLLe 3HaUeHus:

e 1- doHpoBas;

* 2 - ToBapHas;

e 3 - [leHexHas;

* 4 - MocaHeprobupxa, MOSENEX;
» 8- bupxa CIne6, SPBEX;

* 9-SPBEX_OAO;

* 10 - NAMEX.

base_contract_code

Kop, 6a30BOro akTMBa. 3anperT BbICTaBNSAETCA TOMbKO HA UHCTPYMEHTDI, 6a3|/|py|ou_|,|/|ec;| Ha 3TOM
BA.

isin_id YHWKa/IbHbIA YMCN0BOI UAEHTUNKATOP MHCTPYMeHTa. icnonb3yeTcsa A5 3anpeToB Ha TOpro-
BJ/10 KOHKPETHBIM UHCTPYMEHTOM.
priority MpuopwuTeT 3anpeTta. ABTOMATUYECKN BbIYNCISIETCA N3 NapamMeTpoB 3anpeTa (CM HUXeE).
group_mask BuToBas macka rpynn MHCTPYMEHTOB, MO KOTOPbIM AelCTBYeT 3anpeT. MoXeT NnpuHumaTh cre-
AytoLne 3HauyeHus:
* 0x40000000 - ®broyepcsbl.
* 0x80000000 - OnNuUUOHbI.
type Tun 3anpeta. MoXeT NpuUHMMaTh crefytolme 3Ha4YeHUs:
* 0 - PaspelueHbl Bce onepauuu. Vicnonb3yeTcsa 11 TO4EYHOTO paspeLLeHunst B Ciiyvae Hamuus
60/1ee LIMPOKOro 3anpera;
» 1 - 3anpeT Ha OTKpbITME NO3ULWNIA;
* 2 - 3anpeT Ha BbiCTaB/IeHne NobbIX 3a5BOK;
* 3 - 3anpeT Ha OTKPbITVE NO3NLMIA HA NPoJaXY;
» 0x08 - 3anpet 6pokepa Ha nogayy Nopy4eHUin Ha SKcnmpauuio;
» 0x10 - 3anpet NaBHoro Tpeligepa P® Ha nogady nopyyeHuii Ha Akcnvpauumio. Ho emy camomy
- MOXHO;
* 0x20 - 3anpeT Ha 3anpoc NoToKa IMKBUAHOCTY 6e3 aBTonoaTeepxaeHus (RFS);
* 0x40 - 3anpeT Ha 3anpoc notoka nukengHoctTn (RFS);
* 0x80 - 3anpeT Ha 3ak/It4YeHNs CAeNKN NPU HeJoCTaTO4YHOM KomyecTse KOTUpPoBOK (RFS);
» 0x100 - 3anpeT Ha 3anpoc NOToKa JIMKBUAHOCTU C OrPaHNYEHNEM BPEMEHMN XMN3HWN KOTMPOBOK
(RFS).
Tunbl 3anpeToB 0-3 ynopsaoyeHbl N0 CTPOrocTy crieayowmm o6pasom: 2 > 1 > 3 > 0.
is_legacy lMpu3Hak nosib3oBaTes1bCKoro 3anpeta. MoXer NpUHUMaTL CriefytoLne 3HauyeHNs:

* 0 - 3anpert 6b1/1 BbiICTaBEH AMVHUCTPATOPOM TOPIOB U/ KAIMPUHTA Y HE MOXET GbIThb M3Me-
HEeH Nosib3oBaTeNeMm;

e 1- 3anpeT 6bI1 BbICTAB/IEH NOMb30BaTENIEM U MOXET ObITb UBMEHEH cpeacTtBamMmu WKO30BOro
APL.

Ta6n. 1. MaTpuua BUSAAHUSA 3anpeToB

YpoBeHb noruHa | Uhuumnatop

CnaBHbIi Tpelipep PD AamMmuHuctpatop KLU, AamuHuctpartop TC

KnueHt

+ + +
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YpoBeHb noruHa | Uuuymnatop FnaBHbIi Tpeiigep PP ApmuHuctparop KL, ApmuHuctpartop TC
BD + + +
P®, Tpeiigep + + +
P®, rnaBHbIl Tpeligep - + +

MpuopuTeThl 3anpeToB

MapameTpbl TpaH3aKLMM MOTYT YA0BNETBOPSTL HECKO/bKAM 3anpeTam. [1n1si onpefeneHus achhekTMBHOTO 3anpeTa OHY BCe COPTHPYIOTCA B
nopsifike NpropuTeTa 1 AeiicTBYIOLLMM BbIGUPAETCS 3aMpeT ¢ MakCUMasbHbIM NPUOPUTETOM. MPUOPUTETHLI DMKCUPOBAHLI U ONPeaensoTes
Mo COYETaHMIO NAapaMeTpOoB 3anpeTa, YeM 6o/ee AeTanM3vpoBaH 3anpeT TeM BhiLLE ero NPUOPUTET. MNPUOPUTETLI aBTOMATUYECKM BbIYUCS-
I0TCS CMCTeMOit Ha 6ase napameTpoB 3anpeta. MpesycMOTPeHb! CeayoLve NpMopuTeThl (MepeumncieHsbl B NOpsiAKe 0T MakCUMasbHOTO
npvopuTeTa K MUHUMasIbHOMY):

Mpuoputet F'pynna cyetoB Fpynna NHCTpyMeHTOB

9 KnueHTckuii kopg, WHCTPYMEHT, isin_id 1= 0

8 KnueHTCcKuii kopg, BA, base_contract_code =0

7 KnueHTckuii Kog, BCE WHCTPYMEHTbI

6 Koa B® WHCTPYMEHT, isin_id =0

5 Koa B® BA, base_contract_code !=0

4 Kog B® BCE VHCTPYMEHTHI

3 Kog P® WHCTPYMEHT, isin_id =0

2 Kog P® BA, base_contract_code !=0

1 Koa P® BCE MHCTPYMEHTbI

MpumeHeHne 3anpeToB
Hwxe o4eHb KpaTKo onncaH anropuTM noncka acppekT1BHOTO 3anpeTa A1 3as8BKu:

* [ns KaXKA0ro MHMUMAaTOpPa, BNMSIIOLLEro Ha /I0TVH, C KOTOPOro NoAaHa 3asiBka (CM. Bbille onvcaHue napameTpa initiator), oTémpatotcs Bce
3anperTbl, OTHOCALLMECS K UHCTPYMEHTY U CEMU3HAYHOMY K/IMEHTCKOMY pasfesy, ykasaHHOMY B 3asiBKe.

+ Cpefy 3TOro MHOXeCTBa 3anpeToB BbIGUPaoTcs 3anpeThbl ¢ HAUGOMLLLIVM NPUOPUTETOM, a CPEAN HUX CaMmblii CTPOruii 3anpeT (CM. Bbille
onuvcaHvie napameTpa type).

+ Cpefay 0To6paHHbIX N0 KXA0MY MHMLMATOPY 3anpeToB BbIGUPAETCS CaMblii CTPOrWii 3anpeT, 6e3 yueta npuopuTera.

Takum 06pa3oM, Tak Kak 3anpeTbl NPeAHa3HaueHbl 4/1s OrpaHUyeHrst onepauuii, To cpefiy 3anpeToB pasHbiX MHULMATOPOB BbIGUPAETCS
Hambornee cTporuii. To ecTb, Aaxe afMUHUCTPATOP HEe CMOXET NPEOAO/ETh 3aNpPeT Ha 3asiBKM1, BbICTAB/IEHHbI N0 BCEM MHCTPYMEHTaM Ha
B® (priority 4) KakuM-HUGYAb IOTVIHOM YPOBHSI B®, UK 3anpeT Ha 3asiBKW, BbICTAB/IEHHbI N0 BCEM UHCTPYMEHTaM Ha BClo P® rnaBHbIM
Tpeiigepom (priority 1). MoToMy YTO 3anpeT Ha 3asiBKM - 3TO CaMblii CTPOruii 3anpet. Ecnu ero ycTaHoBWA Apyroii MHMLMaTop, To 3anpet
MOXET 6bITb OTMEHEH (U1 NPEOAONEH [Ns1 KOHKPETHOTO UHCTPYMEHTA W/MMU KNIMEHTA) TOIbKO CaMUM MHULIMATOPOM.

NHTepdelicbl
3anpeTbl TpaHCIMPYOTCA B LWto3e B Tabnvue prohibition notoka FORTS_PROHIBITION_REPL.

[lna ynpaBneHus 3anpetamu B LWto3e npegycmoTtpeHbl komaHabl FutChangeClientProhibit n OptChangeClientProhibit. MoxHo no koHkpeT-
HOMY K/IMEHTY (MO BCEM K/IMEHTaM), MHCTPYMEHTY (M0 BCeM MHCTpyMeHTam) unun 6a3oBomy akTvBy (no Bcem BA) 3anpeTuTb OTKpbIBaTb
NO3NLMN U BbICTaBNATH 3as1BKM.

BbicTaBnieHne 3anpeToB (NpMMepbl KOHUrypayum 3anpeToB)

[insA BbICTaBNEHWS 3aNpeToB B LU/IH03€ NPEAYCMOTPEHbI KOMaH/bl, 0 KOTOPbIX 6bI/10 Cka3aHo Bbille. Mpu BbICTaBNEHNN 3aNpeToB ceayeT
obpalate 0co60e BHMMaHNE Ha UX KOPPeKTHOE KOHhUrypupoBaHue. HenpasuibHO NOCTPOEHHbIV 3anpeT MOXET NPUBECTU K BO3HNKHOBE-
HUIO B cUCTeMe He0BOCHOBaHHO 6GOMbLIOTO KOMMYECTBa 3anpeToB, YTo, B CBOK 04Yepeflb, HeraTMBHO CKas3biBAETCSI HA NPOM3BOAUTENBHO-
CTW BCeli CUCTEMbI YNPaB/eHWsi 3anpeTamu B LLe/IOM, 1 NPEexXae BCEro A1 camoro rnosb30BaTess, BbICTaBMBLLETO HEKOPPEKTHbIN 3anpet
(Topmo3a Npu OTKPbLITUM NOTOKOB U OTMPaBKe KOMaHA, ynpas/ieHus 3anpetamu). Hanpumep, BMECTO TOr0, YTOGbl CTaBUTb MHOTO 3anpeToB
M0 MOYTU KXKAOMY KAMEHTY B®, HAMHOTO 3(hhEKTUBHEE BbICTABUTb OAMH 06LLMIA 3anpeT no B®, a No HyXHbIM KIMEHTAM BbICTABUTL CO-
OTBETCTBYIOLLME pa3peLLeHms. Hike nprBeaeHbl NIPUMEPbI KOHDUIypaLumM 3anpeToB B Pas/iMuHbIX CUTyauusx. MpUBOAMMbIE B CLEHAPUSIX
KOHChMrypaumm no3sonsoT MUHUMW3MPOBATb MTOFOBOE KO/IMYECTBO 3amnpeToB.

I. Tpumepsbl 3aaHKA 3anpeToBs, Koraa Bce KNNEHTbl UMEIOT OAVHAaKOBbIE NpaBsa.
1. 3anpetuTb BCe onepauun no n BA (cnucok 3anpeLeHHbix BA). n < 0.5*M, raqe M — o6bLyee konuyecTso BA.

» CrtaBsaTcs n 3anpetoB b® Ha BA. Tun 3anpeTa - state=2 (3anpeT Ha BbiCTaB/IeHVe NobbIX 3a5BOK), NPUOPUTET 3anpeTa - priority=5
(Kog, B® / BA, base_contract_code != 0).
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[o6asneHne HOBOrO BA, BXOASALLErO B CNMCOK 3anpeLLéHHbIX BA, TpebyeT ABHOro BbICTaB/1eHMA 3anpeTa.
[Jlo6aeneHne HoBOro BA, He BXOAALLErO B CNNCOK 3anpeLyéHHbIX BA, He TpebyeT BbiCTaB/IeHUs HOBOTO 3anpeTa.

2. 3anpeTnTb BCce onepaumu no n BA (cnucok 3anpeleHHbix BA). n > 0.5*M, rae M — obLuee konnyectso BA. CueHapwuii oTimyaetcs ot
npeabiayLiero COOTHOLEHEM MeXy KONMYeCTBOM 3anpeLleHHbIX U paspeLleHHbix BA.

» CrtaButca 3anpet b® Ha Bce BA. Tun 3anpeTa - state=2 (3anpeT Ha BbiCTaB/ieHMe NtobbIX 3a8B0OK), NPUOPUTET 3anpeTa - priority=4
(Kop, B® / BCe MHCTPYMEHTBI).

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

[o6asneHne HOBOrO BA, BXOAALLErO B CNMCOK 3anpeLLéHHbIX BA, He TpebyeT BbiCTaBNeHMs 3anpeTa.
[ob6asneHve HOBOro BA, He BXOAALLEro B CMNCOK 3anpeLLéHHbIX BA, TpebyeT BbICTaBNEHWS N0 HEMY pa3peLleHust.

Il. Mpumepbl 3agaHnA 3anpPeToB, Koraa KAneHTbl A4ensATcsa Ha ABe rpynnbl: KBaJ'IVICbVILWIpOBaHHbIe MNHBECTOPbI U HeKBaJ'IVI(*)VILI,VIpOBaHHbIe
NHBECTOPbI.

KonnuecTtBo KBaMhnLMpoBaHHbIX MHBECTOPOB = M. KOMYeCTBO HEKBA/TMDMLIMPOBAHHbIX MHBECTOPOB = N.

HekBannguumpoBaHHbIe MHBECTOPbI AO/MKHLI UMETbL A0CTYN TONLKO K BA 13 rpynnbl L. KBannduupoBaHHble MHBECTOPbI UMEKOT A0CTYN
KO BceM BA.

1. PaspelwmnTb HeKBaIMIMLMPOBAHHBIM MHBECTOPOM TOProBaTb TO/bKO Mo BA 13 rpynnbl L 1 3anpetutb no octanbHbiM BA. KBanudm-
LPOBaHHbLIM MHBECTOPOM Pa3peLLnTb TOproBarb no Bcem BA. m < n - KBayIMMLMPOBaHHbIX NHBECTOPOB MEHbLLE.

» CrtaButca 3anpet b® Ha Bce BA. Tun 3anpeTa - state=2 (3anpeT Ha BbiCTaB/IeHME Nt0ObIX 3a5BOK), NPUOPUTET 3anpeTa - priority=4
(Kog, B® / BCe UHCTPYMEHTBI).

» CraBsaTcs paspeweHus b® Ha BA u3 rpynnbl L. Tun 3anperta - state=0 (pa3peLLeHbl Bce onepatmn), npyuoputeT 3anpera - priority=5
(Kog B® / BA, base_contract_code != 0). T.e. 6yaeT pa3peLleHo BceM KneHTam bo.

» CraBsTCA paspelleHns KBannguumpoBaHHbIM nHBecTopam b® Ha Bce BA. Tun 3anpeta - state=0 (pa3peLueHbl Bce onepauun),
npuopwuTeT 3anpeTa - priority=7 (KnueHTckuii Kog, / Bce MHCTPYMeHTbI). T.e. ByAeT paspeLLeHo To/IbKO BCeM KBa/TMOULMPOBAHHbIM
nHBectopam b&.

[lo6aBneHne HOBOroO KBaIMPMLIMPOBAHHOTO MHBECTOPA, TPpebyeT BbICTaBUTL MO HEMY pa3peLLeHue.
Jo6aBneHne HOBOrO HeKBaIMPULIMPOBAHHOTO HBECTOPA, He TpebyeT N3MeHeHuii B 3anpeTax.

2. PaspelunTb HeKBaNMULMPOBaHHbLIM MHBECTOPOM TOProBaTh TO/IbKO MO BA u3 rpynnbl L 1 3anpeTutb No ocTasibHbiM BA. KBanindu-
LMpOBaHHbIM UHBECTOPOM pa3peLunTb TOproBaTk No Bcem BA. m >= n - kBanndmumpoBaHHbIX MHBECTOPOB 60nbLue. CueHapuii oT/mn-
YyaeTcs OT NpeAblayLLEero COOTHOLLIEHUEM MeXAY KOTMYECTBOM KBaUTM(PULIMPOBaHHbIX U HEKB/TM(PMLIMPOBaHHbIX NHBECTOPOB.

» CraBsaTcsa 3anpeTbl Heksa/MuumposaHHbiM nHBecTopam BP Ha BA, He Bxogslme B rpynny L. Tun 3anpeTa - state=2 (3anpet Ha
BbICTaB/IeHWe 06ObIX 3a8BOK), NPUOpUTET 3anpeTa - priority=8 (KnueHTckuii kog / BA, base_contract_code != 0).

Jlo6aBneHne HOBOrO KBaINULIMPOBAHHOIO VHBECTOPA, He TpebyeT 3MeHeHWii B 3anpeTax.

[o6aBneHne HOBOrO HEKBANTMPULIMPOBAHHOTO MHBECTOPA, NOTPEObYeT BbICTABUTL 3aMnpeT.
3anpeTbl ¢ NoNb30BaTe/IbCKUM NPUOPUTETOM
Cuctema npefocTaB/seT BO3MOXHOCTb BbICTAB/SATh 3anpeThl C ykasaHHbIM No/ib3oBaresieM NpropuTeTom, Npuyem, aToT npuoputeT byaeTt
BbILLE YEM Te, YTO yCTaHaB/IMBAIOTCA CUCTEMON aBTOMaTuyecku (mpuopuTeT ¢ 1 no 9). Takas BO3MOXHOCTb N03BONAET 6onee rmbko Ha-
CTpavBaTb CLueHapun KoHdurypaumm 3anpetos. [peAyCcMOTpeHbI CrieaytoLme npuopuTeThbI:
* 10 — nonb3oBaTenbCKuii NPUOPUTET HUZKNIA;
11 — nonb3oBaTeNbLCKU NPUOPUTET CPeAHUIA;
12 — nonb3oBaTesibCKNii NPYOPUTET BbICOKUIA.
[ns BbICTaBEHMSA 3aNPeTOB C N0/Ib30BaTENLCKMM NpuoputeToM B KoMmaHabl FutChangeClientProhibit n OptChangeClientProhibit go6asne-
Ho none client_priority (i4), koTopoe npuHUMaeT 3HaveHune 10, 11 nnm 12 (Hu3Kknin, cpefHuii, BbICOKMIA). Ecnv B KomaHae B none client_priority
ykasaHo 3HaueHune 10, 11 nnam 12, To BbICTABNASETCA 3anpeT € yKasaHHbIM No/1b30BaTeNbCKMil npuoputeToM. Ecnmn nonb3osatensckuil npu-
OpuWTET He yKasaH, TO NpuopuTeT ByaeT yCTaHOB/IEH aBTOMAaTUYECKW, B COOTBETCTBMM C NapameTpamu 3anpera.

2.6.3.2. ABTOMaTnyeckue sanpeTtbl

Kpome 3Toro B cucTeMe NpeaycMOTPEHO aBTOMATMYECKOE BbICTAB/IEHWE 3aMPETOB Ha OTKPLITUE MO3WLMIA AW BbICTAB/IEHWE 3asiBOK MPU
06Hapy>XeHUM 60/bLLOTo OTPHLIATENIBHOTO TOPrOBOTO IMMUTA. /151 yNpaBneHus 3anpeTamu 1CMosib3yeTcs criefytoLmii Habop NapaMeTpoB:

» Pr_state - coiar aBToMaTM4YeCcKoro BbICTaBeHMs 3anpeToBs; 0 - He BbICTaB/ATb 3amnpeThbl, 1 - BbICTAB/SATb 3aMpPeThbl.
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* Pr_type - Tun 3anpeTta; O - 3anNpeT Ha OTKPbLITUE NO3ULWiA, 1 - 3anpeT Ha BbICTaB/eHUe 3asiBOK.
* Pr_coeff - noBbiwatoLmit KO3 ULUEHT; NONOXNUTENBHOE APOGHOE YMC/I0 C TOYHOCTLIO A0 BYX 3HAKOB MOC/e 3ansToii.
+ Del_ord - hnar aBTOMaTM4ECKOro CHATUSA aKTUBHbIX 3asBOK NPU yCTaHOBKe 3anpeTa; 0 - He CHUMATb 3as1BKK, 1 - CHUMATb 3asiBKU.

MapameTpbl ycTaHaB/MBAKOTCA YHaCTHUKOM KMPUHra Ha yposHe Bd. MpeaycmoTpeHo ABa Habopa napaMeTpoB: NPUMEHSIEMBIX A8 KN-
eHTOB B® 1 npuMeHsieMbix 15 Bceli B® B COBOKYNHOCTY.

YcTaHOBKa NapamMeTpoB NPOM3BOAUTCS HA OCHOBaHWM MOPYYEHWI y4acTHUKA KMPUHTA, NMOAAHHbIX B KAMPUHIOBYIO OpraHM3aLmio nocpes-
CTBOM COOTBETCTBYIOLLMX CUCTEM 3/IEKTPOHHOTO A0KyMeHTo060poTa. MNpyMeHeHe napameTpoB NPOUCXOAUT B GAVXKANLLMIA KNUPUHT, Npu
YC/IOBUM YTO MOpy4YeHue NogaHo He nosgHee 1 yaca Ao Havana KAMpuHra.

YcTtaHoBKa 3anpeTos. Mocne pasaBukKmn N1aHoK BeYEPHEro Y NPOMEXYTOUYHOIO KNMPUHIa aBTOMaTUYeCKN BbICTaB/IAETCA 3anpeT no cemu-
3Ha4YHOMY K/IMEHTCKOMY pasgeny uim b®, ecnn oAHOBPEMEHHO BbINOHAKTCA YCN0BUA:

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

,roe
 Limits_set — donar npoBepKy KNNMEHTCKOTO NUMUTA;

+ Trade_limit — TOprosbIii NMMUT, BKIKOYAOLWMIA B c€6S AEHBIN 1 3aJ10TU C YYETOM KO3h(ULMEHTA IMKBULHOCTY;
» FreeMoney — cBO60Hble CpeAcTBa MO KAMEHTCKOMY pasaeny nnv bo.

Tvn 3anpeTa onpegensieTcs napameTpom Pr_type. Ecniv napametp Del_ord=1, To Npu BbICTaBNEHWM 3anpeTa aBTOMATUYECK CHUMAKOTCS
BCe aKTUBHbIE 3asBKU. [TPOBEpKY Ha YpOBHe B® 1 KMEHTA OCyLLEeCTBSAOTCA HE3aBUCUMO.

CHsATVE 3anpeToB. YCTaHOB/EHHbIE 3anpeTbl HE MOTYT 6bITb HAMPSAMYIO CHATbI 6GPOKEPOM, OHY CHUMAKOTCA aBTOMAaTUYECKW NPpK YCTPaHEHWN
NPUYMH K HUM MpUBeALUNX. Kaxaytlo MUHYTY NPOU3BOAMTCS NPOBEpKa, Noc/se KOTOPOI 3anpeTbl CHUMAOTCS, eCM COBMOAEHO OfHO U3
YC/I0BMWIA:

FreeMoney >0
Pr_state =0
Limits_set =0

Mpumep. Mpu 3anpeTe Ha OTKPbITUE NO3NLMIA KNMEHT MOXET Cam CHATb 3asiBKU/3aKpbITb NO3MLIMIO, BbI3bIBAIOLLYIO YBEIMYEHHOe TpeboBaHne
K rapaHTUiiHOMY o6ecneyeHunto. MakcMmMyM Yepes MUHYTY NOC/e 3TOro 3anpeT 6yAeT CHAT aBTOMaTUYeCcKu.
CHsITUe 3anpeToB He paboTaeT BO BpeMsi HouHbIx onepauuii (00:00 - 09:00), aaxe ecnu B 310 Bpemsi TC fOCTYyNHA /151 UBMEHEHUS JIMMUTOB.

Mo ymonuaHuio ans Bcex B® aBTOMaTUYeCcKoe BbiCTaB/eHUe 3anpeToB OTK/uUeHo (Pr_state=0).

2.6.4. NepeHoc no3uuuii (06s3aTenbCTB)

B pamkax ofHoi PacyeTHoi ®1pMbl BO3MOXEH NEPEHOC No3nLUuii ¢ ogHOW kneHTa Bpokepckoi ®rpMbl Ha 4pyroro knveHTa bpokepckol
PupmbI.

MepeHoC No3uLyii ¢ 04HOTO Kofa pasfena yyeta no3uuuii Ha Apyroii ocyLLecTBsSIETCS NyTeM NoAauu YUacTHUKOM KvpuHra B TOprosyto
CYCTEMY HOBOIA TpaH3aKLmK.

MpoBepk1 BO3MOXHOCTM MoJaun TpaH3akuyy Ha NepeBog No3numMii — Takue xe, Kak Npy nogavde 3asBkv. JONOMHATENBLHO NPOBepsieTcs,
4TO B MOMEHT NOJAYM TPaH3aKLMM 06bEM NMEPEHOCMMON NO3NLMM He MPEBbLILAET 06bEMA COOTBETCTBYHOLLEH NO3ULMN, YUUTHIBAEMOI Ha
pasgene-McTOUHUKE; Takke Npu NepeBoge No3vLuii ¢ OAHOMO KIIMEHTCKOTO pasaena perncTpa yyueTa nosuuuii Ha gpyroii VIHH/nacnopTHble
[aHHble, 3aKpensieHHble 3a TakKUMK pasaenaMu perncTpa yueta nosuuuii, 4o/mMkHbI coBnadaTb, B TOM yucse no pasgenam OB®.

TexHU4eckn nepeBog, No3vLmii ohopMaseTCcs kak caenka no nokynke (Mm Nnpogaxke) ¢ pasgena-ucToyHrnKa v npogaxe (MOKymnke) no pas-
[eny-npUemMHVKY, 1 IopruanYecky caenkoii He sensetca (nogpobHee — cM. pasgen Tunbl caenok, hopMupyemMble Npu UCNIONHEHWUN U UCTe-
YeHn dbloYepcoB 1 OMNUMOHOB). MepeBog NO3MLUMI TPAHCMPYETCA 1 B LW03e, 1 B oTyeTax (f04/004).

2.6.5. NMpuocTtaHOBKa TOProB AJ11 paclUMPeHNa IMMUTA KoneGaHuii LieH caenok

MprocTaHOBKA TOProB A/1s paclumMpeHus NMMuTa konebaHuil LeH CenoK OCyLecTB/seTcs B COOTBETCTBUM C "TTOMI0XEHMEM O Nopsiake

YCTaHOB/IEHUSI Y U3MEHEHUS IMMUTOB KoMe6aHuii LieH CAenoK 1 0 Npoueaype NPUHYAUTENBHOTO 3aKpbiTus Mo3uuuii” (MpunoxeHue ®5 k

MpaBunam oCcyLLECTBEHUS KNMPUHIOBOW AeSATeNIbHOCTW Ha PbIHKE LIEHHbIX ByMar, CDOYHOM pbIHKE Y BaUTIOTHOM PbIHKE).
C TEXHMYECKOI TOUKM 3pEHMsI NPU NpMoCTaHOBKe TOProB B cucteme SPECTRA npon3BogaTcs crefyolime aeicTeus:

* [pu HacTynieHun ycnoBwii ANt NPUOCTAHOBKM TOProB Mo KakoMy-11M60 6a30BOMY akTuBy, TOPr1 No aToMy 6a30BOMY akTUBY NpuocTa-
HaB/MBAIOTCS.

* AQMUHMUCTpATOPamMm TOProB PacCUYUTLIBAIOTCA HOBblE pacLUMpPEeHHble NUMUTbI Kone6aHuii LeH.
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* MpownsBognTca nepecyeT obecneyeHnst No BCEM NO3MLMSM N0 3TOMy 6a30BOMY aKTUBY (NMpy pacLUMpeHUn TMMUTOB obecrneyeHne yBe-
nnunBaetcs).

« lMocne 3aBeplueHust pacueTa o6ecnedeHrst TOPry eLle HEKOTOpoe BpeMsl He BO30GHOBAIOTCA, UTOGbI AaTh BO3MOXHOCTb YYacTH/KaM
yOaNUTb 3asBKU.

* Bo3o6HoBNEHNE TOpros B HOpMaJ/IbHOM pexunme.

[aHHble [eicTBMA CONPOBOXAAKTCSA PAacCbUIKON aAMUHUCTPATOpaMu TOProB COOTBETCTBYIOLMX YBEAOMIEHWA (CM. Tabnuuy
sys_messages notoka FORTS_REFDATA_REPL):

* [pepynpexaeHne 0 TOM, YTO eC/n LiEHbI HE M3MEHSITCS, TO Yepes ONpeae/ieHHOe BpeMsl NPOM30AET NPMOCTaHOBKA TOProB M0 TakoMy-TO
VHCTPYMEHTY.

YBefoMNeHVe 0 TOM, HTO MPMOCTaHOBKa TOProB peasibHO Npou3sBeaeHa.

* YBefoM/IeHNEe O TOM, 4YTO obecneueHvne nepecymTaHo, MOXHO yaasiATb 3aABKU.

YBeoM/IeHNE O BO30GHOB/IEHUM TOPTOB.

2.6.6. lHhopmunpoBaHMe y4aCTHUKOB O NMPOrHO3MpPYEMbIX 3HAUEHUAX PUCK-NapaMeTpoB

B cucTeMe peann3oBaH CepBUC MHDOPMUPOBAHUS YYaCTHUKOB O MPOTHO3MPYEeMbIX 3HAYEHUsIX pUcK-napameTpoB (cepsuc ForecastiM).
CepBuUC C 3afjaHHOli NEpPUOANYHOCTLI0 NTPOM3BOAUT pacyeT 06ecneyeHunsl, KOTOpoe Mor/o Gbl GbITb B C/lyuae pPasaBUXKY IMMUTOB, U TpaHC-
JIMpYET 3TN AaHHble YYacTHUKaM. ANITOPUTM pPaBoThl cepBuUca:

+ C NepuoanyHOCTbIO pa3 B MUHYTY aHa/IM3MPYEeTCsl COCTOSIHUE PbIHKA N0 UHCTPYMEHTaM U WLLYTCS Te, MO KOTOPbIM Yepes HeKoTopoe
BPEMS1 BO3MOXHA Pa3fBvkKa JIMMUTOB (HaXOXAeHUe Ha nnaHke 6onee X MUHYT).

* Ecnun Takne MHCTPYMEHTbI eCTb, MPOU3BOAUTCA NepepacyeT obecneyeHusi Mo KIMEHTCKUM I'IOpTCbel'IFIM. Puck-napameTpbl N0 MHCTPYMEH-
TaM Ha nj1aHke yCtaHaB/MBakOTCA B COOTBETCTBUN C npe,u,nonarael\/loiil pa3,EI,BVI)KKOVI.

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

* Ecnv cocTosiHne pbiHKa U3MEHW/IOCh, Y MOTEHUMasIbHasA Yrpo3a pasaBukKkiA ucyesna, Wiv pasfBukka CoCToaNack, pacyeT u TpaHcns-
LSt NPOrHO3UPYEMbIX 3HAYEHWI PUCK-NapaMeTPOB NpeKpaLLalTcs, a npuc/aHHbIe paHee JaHHble CUMTaOTCS HEBa/TMAHbIMM (pacchiika
CLEARDELETED ¢ makcumasisbHO BO3MOXHbIMW PeBMXEHaM1 No Tabnuue ¢ NPorHO3HbIMY 3HAUYEHUAMN).

Ecnu B TeueHne OfiHOIN TOProBoli ceccun No MHCTPYMEHTY YXKe [ABaKAbl NPOBOAWMACH pas3fBMKKA IMMWUTOB, TO B 3Ty TOPrOBYH CECCUD
pacueT 1 TPaHCNALMS MPOTrHO3HbIX 3HAYEHWI PUCK-NapamMeTpPoB N0 MHCTPYMEHTY 60/bLUe He BbINOHAETCS.

2.6.7. BNOKMpPOBKa 6POKEPCKOI YacTy K/IMEHTCKOro c6opa

Cunctema SPECTRA npefocTaBnsieT BO3MOXHOCTb G/10KMPOBKM BPOKEPCKO/ KOMUCCHUM Ha CTOPOHE GUpxK. 3abnoknpoBaHHas KOMUCCUSE
yUMTbIBAETCA Ha K/IMEHTCKOM pasgene, ymeHbllas cBo6oAHble cpefcTBa knveHTa (money_free) Ha BennyMHy 3a6/10KMPOBaHHON YacTu.
BnokvpoBKa OCyLLeCcTBAETCS B TEYEHME TOProBOI CeCCUK, B BEHEPHUIA KNMPWHT 6/10KMpOBKa copacbiBaeTcs.

Bpokepckasa komuccus onpegenseTca ciegyoLwmm o6pa30M:

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

, Toe
* N — KO/IMYEeCTBO KOHTPAKTOB B CLESIKE;

* lower_fee — MMHMMaNbHO BO3MOXHAsi CyMMa BPOKepCKOi KOMUCCUM 3a OAUH KOHTPAKT;
* upper_fee — MakCMMasIbHO BO3MOXHAs CyMMa GPOKEPCKOI KOMUCCUM 3a OAWH KOHTPAKT;
* multiplier — mynsTMNAMKaTOP K CyMmMe GMPXXEBOr0 M KMPUHIOBOIO cbopa;

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

* additive — nocTosiHHas fobaBka 3a OAVH KOHTPaKT.

MapameTpbl lower_fee, upper_fee, multiplier n additive 3agatotcs 6pokepoM ¢ nomoLlblo KoMaHabl SetBrokerFeeParamNextSession. MNa-
pameTpbl MOryT ycTaHaBNMBaTb Kak A1 OTAENbHOro KNWeHTa, Tak U Ana BCeX KMeHToB B® ogHoBpeMeHHO. MNprMeHeHue 3afaHHbIX
napaMeTpoB NPOVCXOAUT B CrefyloLLyr0 TOProByto ceccuto. 3afiaHHble nosb3oBaTenieM napameTpbl TPaHC/IMPYIOTCA B LUKO3E B NOTOKe
FORTS_BROKER_FEE_PARAMS_REPL.

Hanpumep, 6pokep Bcerga 6epeT nosoBuHy GUPXeBO komuccun - Torga multiplier = 0.5, additive = 0, lower_fee = 0.01, upper_fee = inf.
Mnu 6pokep 6epeT Bceraa 2 pybns 3a noboii KOHTpakT - Torga multiplier = 0, additive = 2, lower_fee = 2, upper_fee = 2.

Bpokepckas Komuccusa TpaHcaupyeTcs B Wito3e B Tabnuvue part notoka FORTS_PART_REPL (cymmapHO Mo KWEHTY), a Takke B NOToke
FORTS_BROKER_FEE_REPL (B pa3pese cAenok).
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2.6.8. NMopgpepxka orpuuarenbHbiX LeH B SPECTRA

B cucteme SPECTRA peanusoBaHa noafepxka oTpuLaTesibHbIX LieH, obecneyrBaroLLas KOppeKTHOE NOBEAEHNE CUCTEMBI B C/lyyae yxoaa
LieH hbloYepcoB 1 CTPaiikoB OMNLMOHOB B OTpMLATEbHYIO 30HY B XOA€E TOProB WAW B pe3yrnbTaTe KavpuHra. 4ns kaxgoro 6a3oBoro aktmea
BO3MOXEH OfIMH U3 [1BYX PEXVMOB MOALEPXKKN OTpULLaTENIbHbIX LiEH:

* PeXuM, Npy KOTOPOM LieHbl (hbloYepcoB U CTpalikv ONLMOHOB He OrpaHnyeHbl - B 3TOM PeXuMe B CUCTEME A0MyCTUMbI OTpULATE bHbIE
1 HyneBble LeHbl (hbloYepcoB 1 CTpaiiki ONUMOHOB, a ANs LLEHO06PAa30BaHs OMLMOHOB, pacyeTa BONMaTULHOCTY Y PUCKOB UCMOSb3Y-
eTcsi Moaenb ballenbe, M60 CKOPPeKTUpoBaHHast Moaenb Biaka-Lloyn3a, yuuTbiBatoLas To/bKo BHYTPEHHIOK CTOMMOCTbL OMLMOHA B
oTpuLaTeNlbHOM AuanasoHe.

* PexuM, B KOTOPOM LiEHbI (DbI0HEPCOB M CTPANKOB OrPaHNUEHbI MOMOKUTEbHBIMU 3HAYEHUSIMM - B 3TOM PEXMME OTPULIATE bHbIE LEHbI B
XOfie U B pesynsTare TOProB He MOryT 06pasoBaThCs, a A/1s LLeHo06pa30BaHs ONLMOHOB UCMOMb3yeTcs Mofess bnaka-lloynsa (nnéo
Ballerbe B KauecTse a/ibTepHaTnBbl). OAHAKO, B TAKOM PEXMMe BO3MOXHO PyHYHOE yKa3aHue OTPULATEbHOI LieHbl UCMONTHEHNS uuin
VHAVKATUBHOM TeKylLieli PbIHOUHOM LiEHbI (CM. HUXE), B C/lyyae COOTBETCTBYHLLEro peleHus HKLL. Mpu 3ToM BCe paBHO coxpaHsaeTcs
orpaHuyeHne Ha NoMOXUTE bHbIE 3HAUEHSI TOPrOBbIX LieH (DbHOYEPCOB 1 CTPAIAKOB OMLYOHOB.

Pexum paboTbl n Mogesnb LeHo06pa30BaHms ONUMOHOB 3a4al0Tcs Ha YpoBHe BA (6a30B0Oro KOHTpakTa) U AeCTBYIOT Ha BCE MHCTPYMEHTbI
naHHoro BA. MepekoyeHre pexrMoB U MOAEN LLeHO06pa3oBaHmsl ONLMOHOB BO3MOXHO BO Bpemsi kavpuHroBoli ceccun (MK nnn BK).
[lna 3afaHnsa pexuma n puck-Mogenu NCnonb3yTes Creayowme napameTpbl 6a30BOr0 KOHTpakTa:

¢ negative_prices - MpU3HaK orpaHnyeHns oTpulaTesbHbIX LeH: 1 — ueHbl (hbloYepcoB 1 CTpaikn He orpaHuyeHsbl; 0 - ueHbl hblouepcoB
1 CTpalikn orpaHnMyeHbl NONOXUTENbHBIMW 3HAYEHUSIMU.

« option_model - mogenb LeHoobpa3oBaHns OnuMoHoB: 1 — mogens bawenbe; 0 - mogens bnaka-Lloynsa.
3HaueHuss NnapaMeTpoB TpaHC/IMpyroTcs B LWto3e B notoke FORTS_REFDATA_REPL B tabnuuax fut_vcb/opt_vcb.

B pexume 3anpeta oTpuuartenbHbIi LeH (negative_prices=0), B c/lyyae cooTBeTcTBytoLLero peweHns HKLL, gonyckaeTcs yctaHaBnnsaTthb B
PYYHOM pexvMe WHAVKATUBHYH TEKYLLYH PbIHOYHYHO LieHy, TpaHcmpyemyto B notoke FORTS_COMMON_REPL. OT 3T0i1 UeHbl 3aBUCUT
VHAMKAaTMBHAasA TeKyLan BapnauoHHas Mmapxa, TpaHcnmpyemas B notoke FORTS_VM_REPL, v TekyLias TeopeTnyeckas LieHa onumoHa,
TpaHcnmpyemasn B notoke FORTS_VOLAT_REPL. [ns uHAvkaumm Toro, YTO TekyLlas pblHOYHAsA LieHa ANns bioyepca ycTaHoB/EHA B
PYy4YHOM pexume, UCNO/b3yeTca napamerp:

 price_assigned_by_admin - npu3Hak ycTaHOBKM TEKYLLEWH PbIHOYHON LieHbl AAMUHUCTPATOPOM TOProOB.

Mons Tabnuw, TOproBoro uHTepdeiica, rae B pexumme otTpuuatenbHbixX LeH (negative_prices=1) BO3MOXHO NOsIBNIEHNE OTpULLATENbHbIX 3Ha-

YeHwuid:

MoTtok Ta6nuuya Mone OnucaHve
FORTS_TRADE_REPL orders_log price LleHa B 3asBKe
FORTS_TRADE_REPL orders_log deal_price LleHa 3ak/1t04eHHO caenkn
FORTS_TRADE_REPL user_deal price LleHa 3ax/1t04eHHO caenkm
FORTS_ORDLOG_REPL orders_log price LleHa B 3asBKe
FORTS_ORDLOG_REPL orders_log deal_price LleHa 3ak/1H04eHHOI CAenkn
FORTS_USERORDERBOOK_REPL |orders price LleHa B 3asBKe
FORTS_ORDBOOK_REPL orders price LleHa B 3asBKe
FORTS_COMMON_REPL common best_buy LleHa nyuLleii 3asiBK/ Ha NOKYMNKY
FORTS_COMMON_REPL common best_sell LleHa nyuiieli 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 MuHUManbHasa LeHa
FORTS_COMMON_REPL common max_price MakcrmasnbHas LeHa
FORTS_COMMON_REPL common avr_price CpefHeB3BeLLeHHas LeHa
FORTS_COMMON_REPL common settlement_price_open PacueTHas LeHa npegplaylieii ceccum
FORTS_COMMON_REPL common market_price TekyLas pblHOYHaA LeHa
MoTokM arperMpoBaHHbIX —CTakaHoB |orders_aggr price LieHoBoI4 ypoBeHb
FORTS_AGGRXX
FORTS_POS_REPL position waprice YueTHas ueHa nosuumn
FORTS_POS_REPL position_sa waprice YueTHas LeHa nosuumm
FORTS_REFDATA_REPL fut_sess_contents limit_up BepxHuiA NMUT LeHbI
FORTS_REFDATA_REPL fut_sess_contents limit_down HWKHWIA NTUMAT UEHbI
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MoTok

Ta6nuuya

Mone

OonucaHue

FORTS_REFDATA_REPL

fut_sess_contents

settlement_price_open

PacueTHas LeHa Ha Hayas10 ceccun

FORTS_REFDATA_REPL

fut_sess_contents

settlement_price

PacuyeTHaa ueHa nocne nocneaHero
KNUpuHra

FORTS_REFDATA_REPL

fut_instruments

settlement_price_open

PacueTHas LeHa Ha Havas1o ceccumn

FORTS_REFDATA_REPL

fut_instruments

settlement_price

PacueTHas LeHa nocne MocieaHero
K/MpUHra

FORTS_REFDATA_REPL

opt_sess_contents

strike

LleHa ncnonHeHusa

FORTS_MM_REPL fut_MM_info price_edge_sell LleHa xyfLuei 3asiBKv Ha Npofaxy, Bo-
LwefLiei B cnpes
FORTS_MM_REPL fut_MM_info price_edge_buy LleHa xyglueii 3asBKM Ha MOKYMKY, BO-

LweLlei B cnpes

FORTS_CLR_REPL

fut_sess_settl

settl_price

PacueTHas ueHa

FORTS_INFO_REPL

futures_params

risk_range_center

LleHTp pacueTta pucka

FORTS_INFO_REPL

futures_params

settlement_price

PacueTHasa ueHa nocnegHero KAVpUH-
ra

FORTS_INFO_REPL

options_params

strike

LieHa ncnonHeHua

FORTS_REJECTEDORDERS_REPL

rejected_orders

price

LleHa B 3aaBke

B pexume NonoxuTesnbHbIX LeH (negative_prices=0), B c/iyyae cooTBeTCTByOLEro peluenunst HKL, BO3MOXHO:
* 1CMOMb30BaHME OTPULLATENIbHON LiEHBI UCMONTHEHNS (hbloYepca;

¢ TpaHCNALMA OTPULLATENBHOTO 3HAYEHUSA B KAUECTBE MHAMKATVBHOW TeKyLLeli pbIHOYHOW LieHbI, yCTAHOBIEHHON AAMUHNCTPATOPOM TOProB
(price_assigned_by_admin = 1) B none market_price.

OTpuLaTenbHble U HyNEBbIe 3HAYEHWSI B TOPTOBbIX KOLAX MHCTPYMEHTOB OTOGPAXAIOTCS CEAYHOLLMM 06Pa3oM:
Mpumep KoAOB co cTpaiikom "-10":

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

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

Mpumep KOAOB co cTpaiikom "0":

» KopoTkuii kog, koHTpakTa (short_isin): "BROBF0".

¢ [onHbIi kog koHTpakTa (isin): "BR-7.20M250620CAQ".

2.7. KnueHtckne SMA-nornHbl (CNOHCUpyeMblii OCTyn)

CnoHcupyeMmslii goctyn (Sponsored Market Access - SMA) — 3T0 cnoco6 NpPeAoCTaBNEHUA KIMEHTAM YYaCTHUKOB TOProB TEXHUYECKOTO
Aoctyna K TOprOBO-K!‘II/IpI/IHFOBOI7I CUCTeMe CPOYHOro pbiHKa, C NOMOLLBH KOTOPOro K/IMEHT MOXET nogaBaTb NopyvyeHna y4aCTHUKY TOpros

("cnoHcupytowein" dmpme) Ans UCNOHEHUST Ha PbIHKE NyTeM NOCTAHOBKW 3asBOK HanpsMyto B TC nog KOHTPONIEM U OTBETCTBEHHOCTbLIO
yyacTHuKa.

Joctyn k TC KIMeHTY yyacTHUKa NPefoCcTaBNseTCsa NyTeM BblAe/IEHNS eMy NePCOHasIbHOMO naeHTudmkaropa - SMA-N0rvHa, ¢ KoToporo
HanpsaMyt MOXHO BbICTaB/ATL 3aABKWU. JocTyn Bo3moxeH yepe3 PLAZA 1I, FIX n TWIME wnto3bl.

[lna koHTpons onepauwii, coBepluaeMbix co SMA-normHa, SMA-10rvMH NpuBA3bIBaETCS K N0rvHYy yyacTHuka (MASTER-noruHy). MASTER-
NOTVH — NAEHTUMUKATOP YyYacTHMKa, C NMOMOLLBIO KOTOPOro YYacTHWK nogcoeauHsetca K TC, BbICTaBAsEeT 3asBKW, KOHTPOMMPYET UC-
NosIHeHWe 3as1BOK. YUYacTHMK BnpaBe MCMnosib30BaTb OAWH U TOT e MASTER-norvH ana 6onee yem ogHoro SMA-normHa. SMA-norvH
TaKke MOXeT OblTb MpuBA3aH K HeckonbkuM MASTER-norvHam. Cnucok /IOrTMHOB TpaHc/AMpyeTcs B Wto3e B Tabnuue user notoka
FORTS_REFDATA_REPL. B 3104 Tabnuue SMA-N0rvH MOXHO OT/IMUYNTL No 1 B TpeTbeM 6uTe 6utoBoli Mackm sma_flags. Cnmcok cBs3ok
"MASTER-noruH" - "SMA-noruH" TpaHcnmpyeTcs B Wwto3e B Tabnuue sma_master notoka FORTS_REFDATA_REPL.

[nsa nonyyeHns SMA-norvHa y4acTHUK TOProB noAaeT B KNWEHTCKWIA LLeHTp Bupxw 3asBneHre, B KOTOPOM yKasblBAET fI0TVH, C MOMOLLIbIO
KOTOpPOro 6yAeT NPOU3BOANTLCS KOHTPO/Ib onepauuii, coBepluaemMbix co SMA-norvHa (MASTER-n0ruH).

Mpwn opraHu3auum nofayn 3asBoK Y4acTHUKOM TOProB Mo MOPyYeHWUsIM KIMEHTOB, GUpxa npegocTaBnsieT yyacTHMKaM COOTBETCTBYOLLME
CpeACTBa ynpas/ieHusi PUCKOM, YTOGbI HE AONYCTUTb NonafaHns OLNGOYHbIX 3aSBOK B TOPrOBYH CUCTEMY:

¢ Pre-Trade KOHTPOJ1b - AONO/IHUTE/IbHbIE HaCTpOVIKVI noMmmMmMmo CyLIJ,eCTBy}OIJJ,eVI CUCTEMbI NMPOBEPOK NP NOCTaHOBKE 3aABOK.

» Cancel On Drop-Copy Disconnect - cepBuc, rapaHTUpYHLLMiA, 4TO 3aBkKM SMA-norvHa npucyTcTaytoT B TC TO/IbKO NPU NOAKIHOYEHHOM
(aktuBHOM) MASTER-noruHe. Bce BbicTaBneHHble SMA-I0TMHOM 3asiBKM UMEKT CCbISIKY Ha 3TOT CBA3aHHbIN ¢ HUM MASTER-norvH
(none aspref Tabnuy, orders_log n multileg_orders_log).
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2.8.

» UserKillSwitch - npuHyanTensHas feaktusaunsa SMA-10rMHa y4acTHUKOM.

Pre-Trade kOHTpoOnb nNpeacTasiseT cob0oi Habop AOMOHUTENbHBIX OrPaHNYEHNIA/NPOBEPOK, HAaKNaAbIBAEMbIX/BbINOHAEMbIX NPV NocTa-
HOBKe 3asBOK 0T SMA-nornHa. Nposepkn MOryT HazHavyaTbCs B pa3pese SMA-/I0rMHOB, UHCTPYMEHTOB UM KOL0B KNIMEHTOB. Mog, NHCTPY-
MEHTOM 371eCb MOHUMAETCS KOMOMHaLUS:

» <ba3oBblii akTUB>: <Tun gepusaTtnea>, rae <Tun gepusatnea> = {dbrovepc, OnumoH, KaneHgapHblii Cnpen} - VIHCTpyMeHT*

» <Bba3oBblii akTUB>: <Tun gepusaTnea>, rae <Tun gepusatnea> = {dbtouepc, ONUMOH} - IHCTPYMEHT**

MpeaycMOTPeHbI CriefyoLue NpoBEPKN:

Homep npoBepku Mposepka MpuBaska EAvHULA nsmepeHus MpumeHsaoTcA

1 OTK/I0HEHMe UeHbI B 3asB- | SMA-norvH nnu SMA-n0- | MNpoLueHTsI Cpasy
Ke OT TeKyLLeW LeHbl TMH X VIHCTpyMeHT**

2 MakcumanbHblli - 06beM | SMA-norvH nnm SMA-no- | KonmuecTBo kKoHTpakToB | Cpasy
3asBKV B KOHTpaKTax TVH X VIHCTpYMEHT*

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

4 MakcumanbHblli - 06beM | SMA-norvH unm SMA-no- | Py6 Cpasy
3a8BKU B pyonsx TWH X VIHCTPYMEHT*

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

6 MakcumanbHas no3vumsa B | SMA-normH - X VIHCTpy- | KonnuecTso koHTpakToB | Cpasy
KoHTpakTax (long) MeHT** x Kog, kimeHTa

7 MakcumanbHasa no3numusa B | SMA-normH - X VIHCTpY- | KonnyecTso KOHTpakToB | Cpasy
KOHTpakTax (short) MeHT** X Kof knneHTa

[na HasHaveHna/oTMeHbI NPOBEPOK UCMO/b3YIOTCA LW/I030Bble KoMaHAbl SetSmaPreTradeCheck n DelSmaPreTradeCheck cooTBeTCTBEH-
HO. MIHhopMaums 0 Ha3HaYeHHbIX NPOBepKax AOCTyMNHa B Wto3e B Tabnuue sma_pre_trade_check notoka FORTS_REFDATA_REPL.

Cancel On Drop-Copy Disconnect - cepBuc, rapaHTUpyOLWMiA, 4To 3asBkn SMA-N0rMHa npucyTcTeytoT B TC TO/IbKO NP NOAK/THOYEHHOM
(akTBHOM) MASTER-n0rmHe.

Mpy noctaHoBke 3asBku co SMA-N0rvHa, NPoM3BOAMTCA MPOBEpPKa HaMums XoTA-6bl ogHoro aktueHoro MASTER-n0rMHa, K KOTOpomy
npuBsA3aH gaHHblii SMA-norvH, ecny Takux MASTER-0rVHOB HeT, TO 3asiBKa OTBEPraeTcs € Bblgayeil cOOTBETCTBYHOLEl ownbkm. Ecnm
akTnBHbIi MASTER-N0rvH ecTb, 3asiBka 0bpabaTtbiBaeTcs, a B none aspref 3anuceiBaetcs cebifka (id-noruHa) Ha atot MASTER-n0rvH.

CepBHC B peX1me peasibHoro BpeMeHu (Mo TEXHO0rMK, aHasiornyHoli Cancel On Disconnect) oTcnexumsaeT coctosiHne MASTER-n0rmHoB
Ha TpaH3aKUMOHHOM YPOBHE, 1 MPW OTCYTCTBUU TPaH3aKLMOHHOM akTUBHOCTM AeaKTUBMPYET SIOMMH. Ecnn B pe3ynstarte Takux AeACTBUiA y
SMA-norvHa He ocTtaeTcsl HM o4HOro nogkntovyeHHoro MASTER-/10rMHa, To BCE ero akTUBHbIE 3asBKM aBTOMAaTUYECKU CHUMAIOTCA.

AKTVBHbIE 3aBk1 SMA-/TOTMHOB, Y KOTOPbIX BK/IOUeH pexxum Cancel On Drop-Copy Disconnect, Takke aBTOMaTUYeCKN CHAMAKTCS B KOHLLE
TOProBOro AHS B TEXHOMOMMYECKUIA MepepbIB.

Cepsuc Cancel On Drop-Copy Disconnect aBnsetcs HacTpamBaemoii onuuen, Ans ero NOAKNIOYeHNs cnegyet o6patutbest B KnmeHTckuii
LeHTp Bupxu.

Komanga UserKillSwitch no3sonsier yyacTHuky camMomy fieakTBMpoBaTh (akTmBupoBatb) SMA-NOIVH C ONUMOHa/IbHOV BO3MOXHOCTbIO
aBTOMATWNYECKOTO CHATUSI BCEX €r0 aKTVBHbIX 3asBOK. [leakTVBMPOBaHHbIN SMA-N0rMH HEe MOXET BbIMOMHATL TOProBble onepaumn. Jeak-
TMBaums SMA-0rMHa CoxpaHsieTca [0 KOHLLa TOProBOro AHSA U BOCCTaHaBIMBaETCA Npu pectaptax TC B TEXHONOMMYECKUiA nepepbIiB Uan
npu c6osx.

Pa3pgeneHue ctatycoB YYaCTHUKOB TOProB U YYAaCTHUKOB K/IMPUHTA

B Bepcuu 6.2 peasin3oBaH NPOEKT N0 pPa3fe/ieHno CTaTyCoB YYacTHUKA TOProB 1 YYaCTHUKA KIIMPUHTA C pasgeneHnem yHKLWiA 1 NosHo-
Moumii pasHbIxX KaTeropuii yuacTHUKoB. Tenepb B Toprax MOryT NPYHUMATL YYacTue KUEHTbI, HE SIBMISIOLLMECS YYaCTHUKAMU KMPUHTA, a
YUACTHUK KTMPUHFA 7151 UICMOSIHEHUS 06513aTE/NbCTB MO CAE/KaM, 3aK/o4eHHbIM Ha GUPXe, He 06513aH BbITb Y4ACTHUKOM TOProB. B ToproBoii
cucTeMe BbIZENATCS Ciefytolime KaTeropum yYacTHUKOB:

* YyacTHuK knupuHra (YK). Y4acTHUK KNMpuHra MOXeT 06CyXuBaTb OfHOTO UM HECKOMIbKUX YYACTHUKOB TOProB, SIBMSSAICb CTOPOHO No
cAenkam, 3akiYeHHbIMY TakUMU Y4acTHUKaMW TOProB.

* YyacTHuK ToproB (Y T). Y4acTHVK TOProB MMEET NPaBo 3ak/toyaTh CAE/KM Ha OpraHM30BaHHbIX Toprax. Mpy aToM 06s13aTenbLCTBa U Tpe-
60BaHNs NPY 3aKTOYEHNN CAEKM BO3HUKAIOT Y YYACTHUKA KIIMPUHTA, 06CYXVBAIOLLErO 3TOT0 YY4acTHUKA TOProB.

* YYacCTHMK KNMPUHTA N y4yacTHWK TOProB B oAHOM numue (YK+YT - Tekywimii ctaTyc BCeX y4acTHMKOB). YK+YT MoryT camu 3ak/ouarb
CAle/IKv Ha opraHn30BaHHbIX Toprax, U OfHOBPEMEHHO ABNAIOTCA KOHTpareHTaMmu HKLL no 3akntoveHHbIM caenkam. Mopafok okasaHus
K/IMPUHIOBbIX YCYT 1 YCyr N0 OpraHn3aummn TOpros A15 Takux YHaCTHUKOB HE M3MEHSETCS.
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2.8.1. CooTBeTCTBME CYLHOCTAM CUCTEMBbI

B TepmuHax SPECTRA cyLIHOCTbIO, ONMCBIBAIOLLEN YUacTHUKA KIMpUHra, aBnsetca PacyeTtHas hupma, npy aToM PO mMoxeT npuHagne-
xartb 6o YK, nméo YK+YT.

YyacTHWKY TOProB COOTBETCTBYIOT Bpokepckvie dompMbl, OTKPbITbIE B pamMkax PacyeTHoW hrpmbl COOTBETCTBYIOLLIENO YYACTHUKA KTMPUHTA.
Mpu sTom:

* OAHOMY Y4aCTHWKY TOProB MOTYT GbITb OTKPbITbI HECKONbKO Bpokepcknx thmpM B pamkax 0fHON PacyeTHON thvpMbl (O4HOT0 y4acTHMKa
KNUPUHra);

* O[IHOMY YYaCTHWKY TOProB MOTYT 6bITb OTKPbITbI HECKO/IbKO BpOoKepCkux ompmM B pamkax pasHbix PacueTHbIX thpm (pasHbIX y4acTHUKOB
KNVPUHra).

Y B® yyacTHWK TOProB MOXeT COBNafaTb B O4HOM NMLE C y4acTHUKOM KnvpuHra (YK=YT), nubo He cosnagatb (YK!=YT).

Ecnn PO - YK, y Hee MOryT 6bITb 3apernctpmpoBaHbl Toibko B®, y KoTopbix YK He coBnagaeTt B ogHOM nuue ¢ YT. Ecnu PO - YK+YT, 10
BO3MOXHbI KOMBMHaLmn opm B&.

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

yuactrmk YKI=YT VKI=YT
Topros
VKI=yT VKI=yT

Puc. 2. Nepapxus cylyHoCTel

2.8.2. PasgeneHne NOJIHOMOUYMIA y4HaCTHUKOB

PaspgeneHve crtaTycoB y4acTHUKOB TOProB ¥ Y4aCTHWUKOB KMPWHra NoapasyMeBaeT U pasfesieHusi NoIHOMOUniA yHaCTHUKOB Ha TOProBble
N KNIMPUHTOBbIe. Mog, NOSIHOMOUMSIMI 34eCh MOHUMAIOTCS NMPaBa Ha NPOCMOTP MHhopMaLmu B L3 1 NpaBa Ha BbINOIHEHVE OnepaLyii.

OCHOBHbIE NOMTHOMOYMS Y4aCTHVKaA TOProB, KOTOPbIE HE AOCTYMHbI YHACTHUKY K/IMPUHTa - 3TO Nofaya/CHATME TOProBbIX 3a8BOK 1 3ak/oue-
HWe CAEeNOK Ha OCHOBaHWM NOAAHHBIX 3asBOK. MNPy 3TOM YHaCTHUK K/TMPUHTa MOXET COBepLUaTh HEKOTOPble AEeNCTBYSA C 3asBKaMu, nogasas
nopyyenuns B HKL, a yxe HKL|, MoXeT BbICTaBNsATb 3as9BKy OT MMEHW yYaCTHMKA KNMPUHTa, a Takke CHUMaTb Apyrue 3assku (nogpobHee
CM. pasgen 2.7.3. YperynmpoBaHue HencnosiHEHHbIX 06a3aTensCTB).

OCHOBHbIE MO/THOMOUMS y4aCTHUKA KAIMPUHTa, KOTOPble He AOCTYMHbI y4acTHUKY TOPrOB - 3TO YNpaB/ieHne obecneyeHnem (BbiBog obecne-
UeHwsi, epeBoj 06ecneyeHnst Mexay pacueTHbIMU KOAamm), a Takke ynpae/ieHne pUCKOM B OTHOLLEHWW YYACTHIKA TOProB, BO3HUKAIOLLMM
o cAesikam, 3aK/UeHHbIM YYaCTHKOM TOProB. YNpaB/ieHne pUCcKOM 3ak/to4aeTcsi Kak B ONpeaesieHn IMMUTOB A/1S1 y4acTHUKA TOProB,
Tak 1 B BO3MOXHOCTY COKpaLlaTh (PUCKOBaHHYH) MO3WLMI0 YYaCTHUKA TOPFOB.

Paspenexve MOSIHOMOUMIA npon3BognTCA Ha ypoBHE /10rnMHa AocTyna K TC. Vicxoaa n3 3Toro NorvHbl MoryT O6l'|a,CI,aTb cnegywwmmm non-
HOMOUYMAMU:

* "JlorvH YK" - noruH, obnagatoLuii NOSIHOMOYUSIMU YHaCTHUKA KITMPUHTa.
e "JlorvH YT" - norvH, o6nagatoLLmii NOTHOMOYMSIMU YHaCTHMKA TOProB.

e "JlorvH YK+YT" - norvH, ob6nagatoLimii NOIHOMOUMAMU 1 YYaCTHUKA KIIMPUHTA U yYacTHUKA TOpProB. 151 Takmx SIOTMHOB f10TvkKa pasaena
nosIHoMouuiA ocTanach NpexHeii (kak 4o pasgena cTaTycoB YHaCTHUKOB TOPTOB U YHAaCTHUKOB K/IMPUHTa).

Hwxe B Tabnuue npueefeH Cncok NnonHomouunia “flornH YK":

Onepauus JocTynHble WA30Bble KOMaH4b!
YcTtaHoBKa IMMUTOB No BP. ChangeBFMoney
YcTaHoBKa TOProBbIX IMMUTOB M0 Bd. ChangeBFLimit
MepeBof AeHeXHbIX CpeacTs Mexay Asyma b® ogHoro PK. ExchangeBFMoney
YcTaHOBKa pucK-napameTpos no b&. ChangeBFParametersNextSession
MepeHoc no3uumii mexay B® (Tonbko A5t NOrMHOB YPOBHS P®). TransferClientPosition

Mopaya 3anpocos k HKLL Ha 3akntoyeHne caenok ¢ YT. TexHnueckn peanuso- | AddOrder
BaHa kak nogava 3asBkn C 0COObIM MPU3HAKOM.

OTmeHa 3anpoca k HKLL Ha 3aktoueHne caenok ¢ YT. TexHuueckn peannsosaHa | DelOrder
Kak yfaneHue 3asaBkn ¢ 0COObIM MPU3HAKOM.
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Onepauus [ocTynHble WA030Bbleé KOMaHAbl
M3meHeHne 3anpoca k HKL, Ha 3akntodeHve cgenok ¢ YT. TexHuyeckun peanu- | MoveOrder
30BaHa Kak U3MeHeHue 3asBK/ C 0COObIM MPU3HAKOM.
Mopaya 3anpocos k HKLL Ha npoBepKy focTtato4yHoCcTH obecneyeHuns no bd. DelOrdersByBFLimit
MopavalyganeHve nopyyeHnii Ha JOCPOYHYO 3KCNUPALIMIO OMLYOHOB. OptChangeExpiration

MopavalypaneHne nopyyeHnii Ha UICNOSIHEHNE OAHOAHEBHbIX (DbIOYEPCOB C aB-
TOMNPOIOHTaUMeiA.

FuturesExecutionRequest

YnpasneHne SMA-normHamu. SetSmaPreTradeCheck; DelSmaPreTradeCheck;
UserKillSwitch
MepecueT LeHTpabHOro cTpaiika. OptRecalcCS

Hwxe B Tabnuue npvBeaeH CNMCOK NOMIHOMOUWIA “JloruH YT

Onepauus

JocCTynHbIe W/030Bble KOMaHAbI

lNogaya ToproBbIX 3asBOK.

AddOrder; IcebergAddOrder

YpaaneHune ToproBbIX 3asBOK.

DelOrder; DelUserOrders; IcebergDelOrder

VI3mMeHeHmne TOproBbIX 3asiBOK.

MoveOrder; IcebergMoveOrder

MogavalypaneHue NopyyeHuii Ha AOCPOUHYHO 3KCMMPALMIO OMLIMOHOB.

OptChangeExpiration

MopavalypaneHne nopyyeHuii Ha UICNOIHEHNE OAHOAHEBHbIX (DbIOYEPCOB C aB-
TOMPOOHrauuei.

FuturesExecutionRequest

YnpasneHne SMA-n0rmMHamu. SetSmaPreTradeCheck; DelSmaPreTradeCheck;
UserKillSwitch
MepecueT LeHTpanbHOro cTpaiika. OptRecalcCS

"MTornH YK+YT" obnagaet coBokymnHbIM Habopom nosiHoMouni “JlorHa YK" u "flormHa YT, 3a ncknoveHnem nogaym 3anpocos k HKLL,

KOTOpblE MOXET nogasaTb TOMbKO "JTormH YK".

Y4acTHUK KNIMPUHTa MOXET NOMYYNTb NTOTUHBI C/IEAYIOLLMX YPOBHENA:
» PacueTHoi1 (orpmbl.

» Bpokepckoit mpMmbl.

e KnuenTa.

YYacTHVK TOProB MOXET MOyYNTb IOTUHbI CIeAyIOLLMX YPOBHEA:

* Bpokepckoii MpMbl.

* KnueHra.

B 3aBucumocTu ot YPOBHA, NOIHOMOYNA NOrnMHa MOryT pasnimyaTbCa:

« [Npun paboTte ¢ pasgenamu b®, y kotopoii YK coBnagaeT ¢ YT, noruHbl ypoBHsa P® 1 yposHa B® obnagatot noiHoMounsmu “flormH YK+YT".

« [pu pabote c pasgenamu b®, y kotopoii YK He coBnagaeT ¢ YT, norvH ypoBHs P® o6nagaeT nosiHoMounamu “JlormH YK".

« [pu pa6oTe c pasgenamu B®, y kotopoii YK He coBnagaeT ¢ YT, NOIHOMOUXS fIoTMHa YpoBHS B® coBnaatoT co 3Ha4YeHUEM NpusHaka

["NorvH YK" | "NorvH YT ].

» [ns no6oii BP NorvH ypoBHS KiMeHTa 061agaeT nosIHoMounsmMn “JlormH YT,

B cutyauum, Korga y4acTHUK K/IMPUHIA M YYACTHUK TOProB pasHble /inua, BaXHbIM SBMSETCA - KTO YNpaBAseT KAneHTaMmu (KIMEHTCKUMM
pasgenamn). Mog ynpasneHnem kimeHTamy 3gecb NOHMMAaETC BO3SMOXHOCTb BUAETb MHDOPMALMIO MO HAM: CPeACTBa, IMMUTbLI U UHAVBU-
AyasibHble pUCK-napameTpbl, @ Takke N CO6CTBEHHO YCTaHaBIMBATL SIMMUTbI, 3anpeTbl, Npasuaa akcnvpauuy v T.n. Bo3mMoXHbl ABe CXeMbI
B3anmogeiicTBus mexay YK n YT ¢ TOUKM 3peHnst ynpaBneHnst KneHTamu:

* KnneHtamm ynpasnseT YT. YYacTHMK TOProB yNPaBAsieT KMEHTCKUMI pasgenamMu, BXO4ALWMMY B COCTaB CBOMX Bpokepckmx compm (cxema
N0 yMO/14aHuto). B faHHOl cxeme y4aCTHUKY KMPUHTra He JOCTyrnHa MHhopMaums 0 KIMeHTax y4acTHMKOB TOProB: CPeACTBa, JIMMUTbI U
VHAVBUAYaSIbHbIE PUCK-MapaMeTpbl MO K/IMEHTCKMM pasgenam, a Takke He AOCTYMHbI onepauym no ynpasieHUo KITMeHTamu.

* Knuentamu ynpaenset YK. Y4aCTHUK TOProB nepefaeT KAMeHTCKMe pasfesibl, BXOAsLMeE B cocTas CBOVX bpokepckux dmpm, "nog ynpa-
B/IEHME" YYaCTHUKY KNNpUHra.

CxeMa B3avMoOAeincTsua 3afaeTca Ha ypoBHe B® nyTtem BbICTaBMeHWs Yy Hee chneuuasibHOro npusHaka: "KnumeHtamu ynpasnsiet
YT"I"KnueHtamu ynpasnsiet YK".

[na unniocTpauuy npreesemM napy npyumMepos:
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1. He6osbLLOI pervoHasnbHbIii 6poKep Ans [0CTyNa K TOpraM CBOMX K/IMEHTOB 3aK/HOUAET C YUYACTHUKOM K/IMPUHTA JOTOBOP HA 06CYXU-
BaHWe Mo MOAEeNM KIMPUHIOBOrO 6poKepa. YUacTHUK KMPUHIA OTKPbIBAET AJ1s Takoro 6pokepa 6poKepckyto oMpmMy, U perucTpupyet
6pokepa Kak y4acTHMKa TOProB Ha 6upxe. Mpu 3TOM ToproBaTtb Ha GUpXe GyAyT KIUEHTbI PETMOHA/ILHOMO 6poKepa, a He yYacTHUKa
K/IMPUHTA, M COOTBETCTBEHHO, YNPABAThL K/IMEHTaMy XOUeT caMm GpoKep - B 3TOM C/lyyae NpuMeHMMa cxema "KnmeHtamu ynpaenser YT".

2. KomMnaHusi HepesnaeHT, 4To6bl MOYYMTh AOCTYN K TOpram Ha MOCKOBCKOl 61pxe Ans CBOMX KNMEHTOB, pernctpupyetcs B HKL, B kaue-
CTBe yyacTHWKa kmpuHra. [lanee HepesnaeHT 3ak/IiouaeT JOoroBop nopyyeHue ¢ 6pokepckoii onpmoii (poccumiickas foyka HepesugeHTa
nM60 6onbLuoit YK+YT) Ha 06CnyxuBaHue CBOUX KTMEHTOB. HO ToproBatb 6yAyT KIMEHTbI HEPE3WAEHTA Y KOHTPONIMPOBATL UX OH XO4eT
caM - B 3TOM C/yyae Ucnosb3yerca cxema "KnneHtamu ynpasnset YK".

(1)
N4
MHBECTVILI,I/IOHHaFI
PervoHasnbHbIi YKI=YT
Gpokep Knuenmamu ynpasnsem YT
f//\\
\z/
HepeauaeHT o YK
Bpokepckas YKI=YT
¢upma KnueHmamu ynpasnsem YK

Puc. 3. Mpumepsbl

Huxe B Tabnuue NpMBeAEH CNMCOK NOSTHOMOUMIA, OTHOCALLMIACA K NpaBy ynpaBieHust KMeHTCKuMy pasgenamv. Obnagats AaHHbIMU NOs-
HOMOUMAMYU BYAYT NIOTVHBI, Y KOTOPbIX Ha6op nonHomouwnii (“SloruH YT" /"/lorvH YK") coBnagaet co cxemMold, 3agaHHoi y BO® ("KnueHtamm
ynpasnset YT"/"KnneHtamun ynpasnset YK").

Onepauus

JocTynHble W30BbIe KO-
MaHfbl, MOTOKU, Ta6NuLbI

YcTaHoBKa JIMMUTOB NO K/IMEHTCKUM pasgenam.

ChangeClientMoney

YcTaHOBKa pUCK-napameTpoB NO KAMEHTCKUM pasgenam.

ChangeClientParameters;
ChangeClientParametersNextSession;
ChangeBFClientDefaultParametersNextSession

YcTaHOBKa 3anpeToB Ha onepauun Ha ypoBHE KIMEHTCKUX pasfenos.

FutChangeClientProhibit; OptChangeClientProhibit

YcTaHOBKa pUCK-NapaMeTpami OnLMOHOB.

OptChangeRiskParametersNextSession

MepeBo KNUEHTCKMX NO3uLMiA. TONbKO A8 OTMHOB YPOBHA B® ¢ npu3Hakom
"JlorvH YT".

TransferClientPosition

MpocMoTp MHhopMaLMK MO KIIMEHTCKUM pasfaenam: pasmep o6ecneyeHus v UH-
AVBUaYyasnbHbIe pUCK-NapameTpbl.

FORTS_PART_REPL.part;
FORTS_CLR_REPL.money_clearing;

FORTS_CLR_REPL.pledge_details

Takke gaHHbIMW NONHOMOUYMSAMU 061agaeT "JIoruH YK+Y T,

2.8.3. YnpaBneHune y4aCTHUKOM K/IMpUHra obsisaTesibCTBaMn y4acTHUKa TOPros

YYacTHVK KNVPUHIa He MOXET BbICTaB/IATb U CHUMATL 3asBKW, OfHaKO A/17 yrpaBeHUss HeUCNOMHEHHbIMI 06A3aTeIbCTBaMMN yHacTHMKA
TOProB nepef y4acTHUKOM K/IVPWUHTa, U B TOM YuC/e, B Cllyvae HefoCcTaTOYHOCTU 06ecneyeHns yyacTHVKa TOProB, YYacTHUK KIMpUHra
Bnpase nogasatb B agpec HKL| 3anpockl Ha 3ak/oyeHne CAenok ¢ y4acTHUKOM TOProB. Takoli 3anpoc NoAaeTcs yHaCTHUKOM KAMpUHra ¢
yKasaHveMm /160ro KNMeHTCKOro pasjerna yyacTHvka Topros. Mo Takomy 3anpocy HKL, BeicTaBnsieT 6e3agpecHyto 3asBky "B cTakaH" nin
afipecHyto 3asBKy, Ha OCHOBaHWN KOTOPOW ByAyT 3akno4aTbCa CAEMKN.

TexHn4eckn Takoi 3anpoc nogaetcs B oopmare 06bI4HOI TOProBO 3as1BKM, UMetoLLel cneumanbHbIl npusHak - "3anpoc k HKL, Ha 3aknto-
YyeHune CAenoK C y4acTHVKOM TOPros". 3anpoc MOXeT ObiTb NOAaH kak B hopme 6e3aapecHoi 3asBKuW, Tak 1 B hopme afpecHoOi 3asBku.
YYacTHVKN TOProB CTaBUTb (CHUMATb, B TOM YMC/1e MacCOBO) 3as1BKM C TakvM NPU3HakoM He MOTYT. Y 3asBOK C npu3HakoMm "3anpoc Kk HKLL"
B 6UTOBOIA Macke npu3HakoB BbicTaBnseTca 6ut NCCRequest (0x4000000000). AHaNOrMYHBIA GUT NOYYaloT U CAENKN, 3aK/TH0YEHHbIE Ha
OCHOBaHUW TaKkuX 3as1BOK.

B uensix ycrpaHeHusi Heo6eCcneyeHHOCTU NO3MLMIA YYaCTHUK KIMPUHTa UMEeT BO3MOXHOCTb MHULMMPOBATb CHATWE 3asBOK, NOAAHHbIX
y4aCTHUKOM TOpProB.. 15 aToro ucnonb3yetcs kKomaHga DelOrdersByBFLimit, KOTOpyo MOXET nogasarh y4acTHUK KNnpuHra no 6®, otkpbI-
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TbIM A1 Y4aCTHVUKOB TOProB, 06CNYXMBAEMbIX TakM YYaCTHUKOM KAnpuHra. Mpu 06paboTke AaHHON KOMaH/pbl B C/lyvae oTpuLaTelbHOro
cB06OAHOr0 MMMMUTa No BP, CHUMAKOTCA BCe aKTUBHbIE 3asABKM MO KIMEHTCKUM pasgenam, npuHagnexatyym takoii b®. Y cHumaeMmbix 3a-
SIBOK B GBUTOBOI Macke npu3HakoB BbicTaensieTcs 6uT NCCBulkDeleteOperation (0x8000000000).

2.9. CUHTeTUYeCKUii MaTuYUHT

CVHTETUYECKNI MaTYNHT — d)OpMVIpOBaHVIe CAEN0K Ha OCHOBaHUM 3aABOK, NOCTYNaLWUX B pa3Hble CTaKaHbl (CTaKaHbI Pa3HbIX NUHCTPYMEH-
TOB). Lienbio CUHTETUYECKOro MaT4YnHra ABNSETCA NoBbIEeHNe NIMKBUAHOCTU MHCTPYMEHTOB NnyTemM Oﬁ'be,D,VIHeHVIFI HECKOJIbKNX CTakaHOB.
Hanpumep, CVHTETUYECKNIA MaTUMHT MO3BONNT cBefeHne 3adBOK MHCTPYMEHTa Tuna Kaner,aprlﬁ cnpepn He TO/IbKO COo BCTpeHHOVI 3asB-
KoM BHYTpU CTakaHa JaHHOro MHCTpyMeHTa, HO U C OTAE/IbHbIMN 3asdABKaMu N3 CTakaHOB cbbroqepcos ero Hor. Takum 06pa30M 3asBka KC
y4nTbiBaeT BCTPEUHbIE NHTEPECHI U3 APYTX CTaKkaHOB CBOWX HOT.

2.9.1. CuHTeTN4YeCcKue 3asiBKU

Mpes CMHTETMYECKOro M3TYMHIa COCTOMT B 3aK/TIOUYEHWUN CAEMKM HA OCHOBaHWMM TPeX 3asiBOK MO pasHbiM TOPrOBbIM MHCTPYMEHTaM, ecriu
LeHbl 3TUX MHCTPYMEHTOB CBA3aHbl MeXAy CO60I onpeaeneHHbIM COOTHOLLEHUEM. Hanpumep, LeHa MHCTpyMeHTa KasleH4apHbIin cnpes,
paBHa pasHuLe LeHbl AaslbHel HOMM 1 LeHbl 6avkHeRn Horu. Torga 3asBKka Ha MoKynKy no kaneHgapHomy cnpegy RTS-9.18-12.18 no ueHe
1000 (yyacTHuk "A"), 3asBKa Ha MoKynky no dbtodepcy RTS-9.18 no ueHe 114000 (yyacTHuK "B") 1 3asBKa Ha npodaxy no dbioyepcy
RTS-12.18 no ueHe 115000 (yyacTHuK "C") MOTyT 6bITb OJHOBPEMEHHO MCNOJTHEHDI. B pe3ynbraTte yyacTHUK "B" MOAYyYUT AIMHHYIO MO3MLMIO
no cpbtovepcy RTS-9.18 no ueHe 114000. YyacTHuK "C" noayunT KOPOTKYH No3umumto no chbtovepcy RTS-12.18 no yeHe 115000. A yyacTHUK
"A" nonyunT ABe NO3nLMKN: KOPOTKYHO No dbtodepcy RTS-9.18 no ueHe 114000 n AnvHHY0 no gobtovepcy RTS-12.18 no ueHe 115000, npu
4YeM UX LieHbl CBA3aHbl COOTHOoWeHneM 115000 - 114000 = 1000. Taknum 06pa3omM, BCe TPU 3asiBKM MOTYT ObITb YA0BETBOPEHbLI KOPPEKTHO.

Ha MockoBcKoii 6UpXe CAeNKM 3aK/HUaloTesl C LIeHTPasbHbIM KOHTpareHToM (HKLL). B Halem npuMepe MOXeT 6biTb OAHOBPEMEHHO 3a-
K/IIOYEHO TPU COENKU:

* Mo KaneHgapHomy cnpegy RTS-9.18-12.18 mexay yyacTtHukom "A" n HKL,
* 1o hbrovepcy RTS-9.18 mexay yyacTHukom "B" n HKL|
* no herovepcy RTS-12.18 mexay yyacTHukom "C" n HKL,

[ina Toro, 4ToGbI CAENKM OblN 3aK/IHOYEHbI, B NPOLECCe CUMHTETUYECKOTO MaTynHra B SApe TOProBoi CUCTEMbl aBTOMaTuyeckn opmu-
pytoTca 3a8BKK, nofaHHble oT MeHn HKL,. Takue 3aABKM Ha3bIBAOTCA CUHTETUYECKMMU. CUHTETMYECKAs 3asBKa - 3asdBKa co3faBaemas
AAPOM B XOfe CMHTETUYECKOrO MaTumHra npv BbINO/IHEHWUWN YC/I0BUS CBeAeHUs 3asBOK. CUMHTeTMYeckas 3asBka ABNSEeTCH peasibHOW 3a-
ABKOW, NMOAABAEMON LeHTPa/IbHbIM KOHTPAreHToM B TOpru, u urypvpyeTt B CAENKax, NOpoXAaembiX B XOA4Ee CUHTETUYECKOro MaTuuH-
ra. B aHOHUMHbIX 1 NONb30BATENLCKNX NMOTOKAX 3asBOK CMHTETMYECKME 3asBKM B MONSAX Xstatus nomevaroTcs cneumasibHbIM Npu3Hakom
"Synthetic" (0x200000000000).

B paccmatprsaemom npuMepe hopMypYOTCS CRefyoLime CUHTETUYECKNE 3aABKN:
» 3adBka oT HKL, Ha npogaxy no kaneHgapHomy cnpegy RTS-9.18-12.18 no ueHe 1000 (BCTpeyHas K 3asBke yyacTHuka "A")
 3asBka ot HKL, Ha npogaxy no cbrodepcy 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 3asiBKe yyacTHuka "C")

RTS-9.18 RTS-12.18

114000 10 115000 10 (©)

12 | 114000 10 | 115000

RTS-9.18-12.18

1000 10

(A) 20 1000

Puc. 4. CtakaHbl KaneHgapHoro cnpega

70



12.04.2024 PLAZA Il wnto3 Bepcua 7.24

CuHTeTuYeckas 3asBka (HOPMUPYETCH CUCTEMON Ha OCHOBaHUM [BYX peasibHbIX 3asBOK, NOAAHHbIX yHaCTHUKaMW B ABYX APYTUX MHCTPY-
MeHTax. B Hallem npumepe cuctema chopMmpoBasia CUHTETUYECKYHO 3asBKY Ha NPoAaxy No KaneHgapHomy cnpegy RTS-9.18-12.18 no
LeHe 1000 Ha ocHOBaHUM 3as1BKM Ha NOKYNKy no thbtovepcy RTS-9.18 no ueHe 114000 (0T yyacTHUKa "B") 1 3asiBKM Ha npogaxky no bio-
yepcy RTS-12.18 no ueHe 115000 (ot yyacTHuka "C").

ECTb fjBa OCHOBHbIX CLieHapWsl CUHTETUYECKOTO MaTumHra:
Kelic 1: 3asBKn OTAENbHbIX (DbIOYEPCOB FEHEPUPYIOT CUHTETUYECKYIO 3asBKY MO KasleHAapHOMY crpeay.
Mpumep (cMm. puc. 4):

» B cTakaH kaneHgapHoro cnpega RTS-9.18-12.18 (ctakaH KC) nocTynaet 3asiBka Ha NoKynky B konuyectse 20 no ueHe 1000 OT yyacTHrKa
npn

* YyacTHuk "B" noctaBun 3asBky Ha nokynky B RTS-9.18 (cTakaH 6nvxHelt Horu) B konmyecTse 12 no ueHe 114000.

* YyacTHuk "C" cTaBuUT 3asaBKy Ha npogaxy B RTS-12.18 (ctakaH ganbHeit Horn) B konimyectse 10 no ueHe 115000 (BxoAALLas akTUBHas
3asBKa). B aTOT MOMEHT Ha4YMHAETCH MATUMHI.

* Ha ocHoBe 3asBOK B CTakaHax G/vkHel 1 ganbHeli Hor, B cTakaHe KC nosiBNsSieTCs CUHTETUMYECKas 3asBKa Ha MPOAAXy KaseH4apHo-
ro cnpega RTS-9.18-12.18 B konnyectBe 10 (MMHUMa/IbHOE KOMIMYECTBO M3 TPEX 3asiBOK, y4acCTBYHLIMX B MaTymMHre) no ueHe 1000
(115000-114000: TO ecTb LeHa gasibHeli HOrM MUHYC LieHa 6/1mkHeRn Horu), BbicTaBneHHas oT umenn HKL, KoTopasi cBoguTCsl B CAENKY
C 3a51BKOI MO KasileHAapHOMY Cnpeay OT yyYacTHuka "A".

* B crakaHe 6nvxHeli HOrv NOSBNAETCS CUHTETMYEeCKas 3asBka Ha npogaxy RTS-9.18 no ueHe 114000 ¢ o6bemom 10 ot umeHn HKLL,
KOTOpasi CBOAUTCS B CAENKY C 3as1BKOW OT yyacTHMKa "B", B cTakaHe AasibHeli Horu - CMHTETMYecKas 3asiBka Ha nokynky RTS-12.18 no
ueHe 115000 ¢ o6bemom 10 ot nmeHun HKL, koTopasi cBoguTCs B CAEMKY C 3asiBKOI OT yyacTHuka "C".

» Takvm 06pa3oM 06pasyoTcs TpUu cAenkun: no 6amxHemy dbtodepcy (KoHTpareHThl: "B n HKLL) no ueHe 114000, no fanbHeMmy dblovepcy
(koHTpareHTbl: "C" 1 HKLL) no ueHe 115000 u no kaneHgapHoMy cnpegy (koHTpareHTbl: "A" 1 HKL) no ueHe 1000. Takxe obpasytoTcs
[iBe TEXHNYECKMe CAernku, oTobpaxarolwme ABMKEHNE HOr Mo KaneHaapHomy cnpegy. s 06emx TeXHUYeCKnxX cAesiok KoHTpareHTbl A"
n HKL,.

» OcTanucb HecBeaeHHbIMY 3asBka RTS-9.18-12.18 B 06beMe 10 u 3asiBka RTS-9.18 B o6beme 2.

Kelic 2: 3asiBKa Ha kaneHAapHbIii cnpea u 3asBka Ha 0AMH U3 hbHoUYepCOB HOT 3TOT0 Crnpea reHepupyT CUHTETUYECKYHO 3asIBKY Ha ApYTyio
13 HOT 3TOro cnpepja.

Mpumep (cm. puc. 4):

* YuacTHuk "B" noctaBun 3asBky Ha nokynky B RTS-9.18 (cTakaH 6nvxHelt Horun) B konmyecTse 12 no ueHe 114000.

» B cTakaH kaneHgapHoro cnpega RTS-9.18-12.18 (ctakaH KC) nocTynaeT 3asiBka Ha Nokynky B konuyecTse 20 o ueHe 1000 oT yyacTHuKa
"A".
* YyacTHuk "C" cTaBuT 3aaBKy Ha npoaaxy B RTS-12.18 (ctakaH ganbHei Horn) B konimuectse 10 no ueHe 115000 (BxoAsALLas akTUBHas

BaﬂBKa). B 3TOT MOMEHT HaYMHAETCHA MAaTUUHI.

* Ha ocHoBe 3as1BOK B cTakaHe 6nvxHeli Horv n ctakaHe KC, B cTakaHe AasibHell HOrv NOSIBAISIETCS CMHTETMYEeCKas 3asBKa Ha MoKymnKy
RTS-12.18 B konnyecTBe 10 no ueHe 115000, BbicTaBneHHas oT umeHn HKLL, koTopas cBOAUTCA B CAENKY C 3a8BKOM OT yyacTHuka "C".

» B cTakaHe G/vXHEl HOrv MosiBMISIETCA CUHTETMYECKas 3asiBka Ha npofaxy RTS-9.18 no ueHe 114000 c o6bemom 10 oT umeHn HKLL,
KOTOpasi CBOAUTCS B CAESKY C 3asBKOI OT yyacTHuKa "B", B cTakaHe KC - crHTeTUYeckas 3asiBka Ha npofaxy RTS-9.18-12.18 no ueHe
1000 c o6bemom 10 ot umeHn HKLL, koTopast cBoanTCSt B CAENKY C 3asiBKOW N0 KasieHAapHOMY crpegy OT y4acTHuka "A".

» Takum 06pa3om 06pasyroTcs Tpu CAEKW: Mo 6rvkHeMy dhbtovepcy (koHTpareHTbl: "B n HKLL) no ueHe 114000, no ganbHeMy diblovepcy
(koHTpareHTsI: "C" 1 HKL) no ueHe 115000 u no kaneHgapHoMy cnpeay (koHTpareHTbl: "A" n HKL) no ueHe 1000. Takke obpasyorcs
[iBe TeXHNYecKne CAenku, oTobpaxaroLime ABUKEHNE HOT MO KaneHdapHoMmy cnpegy. Jns 06enx TeEXHUYECKX CAENOoK KoHTpareHTbl "A"
n HKL,.

» OcTanuck HecBegeHHbIMK 3asiBka RTS-9.18-12.18 B o6beme 10 u 3asiBka RTS-9.18 B o6beme 2.

Takum 06pa30M, B 3aBMCUMOCTHN OT BXO,CI,HUJ.EVI AaKTUBHOI 3as1BKM BO3MOXHbI 6 BapMaHTOB CUHTETUYECKOIo MaTymHra:

AKTUBHasA 3asABKa BcTpeyHas peanbHas 3asBKa dopmupoBaHue BCTpey- LieHa BCTpeuHoli naccue-
HOl (MacCUBHOW) CUH- HOW CUHTETUYECKOI 3asiBKU
TETUYECKOW 3asBKU

Mokynka 6nwxHero thetovepca | Mpogaxa 6nvxHero dbtovepca | Mpogaxa fAanbHero lovepca + | LieHa ganbHero dbloyepca - Lle-
Mokynka KC Ha KC

Mpogaxa 6nmkHero tblovepca | Mokynka 6nvxHero blodyepca | Mokynka fanbHero dblodepca + | LieHa ganbHero dblodepca - Lie-
Mpogaxa KC Ha KC

Mokynka ganbHero tbtovepca | Mpogaka ganbHero blovepca | Mpogaxa 6nvkHero dblovepca + | LieHa 6nvkHero dobtoyepca + Lie-
Mpogaxa KC Ha KC
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AKTUBHas 3asBKa BcTpeuHas peanibHas 3asaBKa dopmMupoBaHue BCTpey- LieHa BCTpe4Hol naccuB-
Hoi (NaccuBHOIA) CUH- HOIi CUHTETUYECKOI 3asiBKU
TeTUYECKOl 3asiBKM

Mpogaxa ganbHero dbtodepca | Mokynka fAanbHero hblouepca Mokynka 6nmkHero gobrovepca + | LleHa 6nimkHero hbiouepca + Lle-
Mokynka KC Ha KC

Mokynka KC Mpopaxa KC Mokynka 6nmxkHero gbrovepca + | LleHa ganbHero dbtovepca - Lle-
Mpogaxa fanbHero dbtoyepca | Ha 6vxHero dblovepca

Mpogaxa KC Mokynka KC Mpopaxa 6nvxHero dblovepca + | LieHa ganbHero dbloyepca - Lle-
Mokynka fanbHero bloyepca | Ha 6nvdkHero blovepca

MepBblii NPUOPUTET MATUMHTA - 3TO LieHa. BHE 3aBUCUMOCTM OT TWNa 3asiBKu (CUHTeTUYeckas/peasibHast) akTBHAsi MaTunUTCS C TOM NaccuB-
HOI4, y KOTOpOIA NlyudLle LieHa. ECn y NaccBHON CUHTETUYECKOl 1 NAacCUMBHOM peanbHONM 3asBKM LeHbI COBNAAAtoT, TO CHauaia akTMBHas
3asBKa MaTumMTCs C TOM, UTO NOCTyNM/a paHblue. Tak KakK y KaNeH4apHoro cnpeaa fiBe Horv NocTynatoT B pasHoOe BpeMmsl, TO BpeMsi Takoro
cnpega onpefensieTcsi No BpeMeHu nocneaHel nocTynueLUeil Horv. B Kax4oM cTakaHe (KafieHZapHoro cnpefa, G/MKHEro U AanbHero
(hblouepcoB) LieHa 3ak/o4aeMoli CAenkn onpeaensieTcs LeHol naccMBHoOl 3asiBKU, Kak U B TeKyLUell peannsauum.

2.9.2. CuHTeTNYecKas IMKBUAHOCTb B arperMpoBaHHbIX CTakaHax

Mpy CMHTETUYECKOM MaTYMHIe CTPOUTCH CUHTETUKA 1060 r1y6uHbI, HEO6XOAMMON A1 CBEAEHWS aKTUBHbIX 3a8BOK. B arpernpoBaHHbIX
CTakaHax no yMOn4aHvio MHAMKATMBHO TpaHC/IMpyeTcs ry6unHa 5 LeHOBbIX YpoBHEN, hopMUpyeMbIX MHOMKATUBHBIMW CUHTETUYECKUMMN
3asaBKaMun. VIHAVKATVBHASA CMHTETUYECKas 3asBKa - "BUpTyasibHasA 3asBka”, ucnosb3yemas A1s )opMMpoBaHns arperMpoBaHHOro craka-
Ha, OTPaXaloLLero AOCTYMHY CUHTETUYECKYHO NIMKBUAHOCTb. Y4apuB No Takol 3asBKe y4acTHUK MOXET COBEpPLUMTb CAeNKY NocpeacTBOM
CUHTETMYECKOro MaTymHra.

Mpumep
 [lonycTum, ecTb Tpu cTakaHa RTS-9.18, RTS-12.18, RTS-9.18-12.18, koTOpble NOMHOCTLIO MYCTble B fJaHHbI MOMEHT.

» B ctakaHe RTS-9.18 (ctakaH 1) yyacTHuK "A" cTaBWUT 3asBKy Ha Nokynky no ueHe 114000 B 06bEMe 12 KOHTpakTOB. 3aTeM B cTakaHe
RTS-12.18 (cTakaH 2) y4acTHUK "B" cTaBUT 3asBKy Ha Npogaxy no ueHe 115000 B 06bEme 10 KOHTPAKTOB.

* B pesynbrate B cTakaHe RTS-9.18-12.18 (cTakaH 3), NOABAAETCA MHAOUKATMBHASA CUHTETUYECKas 3asBKa Ha Npofaxy KaneHgapHoro
cnpefa RTS-9.18-12.18 no ueHe 115000 - 114000 = 1000, B 06bEMe 10 KOHTPAKTOB, 06pa3oBaHHas 13 3asBOK, BbICTaB/IEHHbLIMY y4acT-
Hukamn "A" n "B".

* YyacTHuk "C" MOXeT yaapuTb N0 UHANKATUBHOWN CMHTETUYECKON 3asBke - kynuTb KC RTS-9.18-12 B ctakaHe 3 no ueHe 1000 B 06bEme
10 KOHTPaKTOB.

* Ha ocHoBe 3a5BOK B CTakaHax 1 1 2, BbICTaB/IEHHbIX y4acTHUKaMu "A" 1 "B". B cTakaHe 3 NOABNAETCA CUHTETMYECKAs 3asBKa Ha Npogaxy
KaneHgapHoro cnpega RTS-9.18-12.18 B konnyectse 10 no ueHe 1000, BbicTaBneHHas ot umeHu HKL,, koTopas cBoanTCS B CAENKY C
3as1BKOIi N0 KasieHAapHoOMY cnpegy oT yyacTHuka "C".

» B crakaHe 1 nosiBNsieTcs cMHTETMYECKas 3asBka Ha npogaxy RTS-9.18 no ueHe 114000 c o6bemom 10 ot umenmn HKLL, koTopas ceoguTcs
B CAENKY C 3a8BKOI OT yyacTHuka "A", a B CTakaHe 2 - CMHTETUYecKasn 3asBka Ha nokynky RTS-12.18 no ueHe 115000 ¢ o6bemom 10 ot
umeHn HKLL, koTopasi cBoAMTCA B CAENKY C 3asBKOV OT yyacTHuKa "B".

» Takum 06pa3om 06pasyroTcs Tpu CAEKW: No 6rkHeMY dhbtovepcy (KoHTpareHTbl: "A" n HKLL) no ueHe 114000, no ganbHeMy dbloyepcy
(koHTpareHTsI: "B" 1 HKLL) no ueHe 115000 v no kaneHgapHomy cnpegy (koHTpareHTbl: "C" 1 HKLL) no ueHe 1000. Takke obpasytoTcs ase
TeXHNYeckne caenku, oTobpaxaroLime ABMKEHNE HOT Mo KasleHgapHoMy cripedy. [1s 06enx TeXHNYecknx caenok KoHTpareHTbl A n HKL,

CvHTeTUYECKas NMNMKBUAHOCTb TpaHcnpyeTcsa B noToke arperatoB (FORTS_AGGR##_REPL) coBMECTHO C IMKBUAHOCTbLIO MO peasibHbIM
3asiBkaMm. MNpv 3TOM NOMUMO CyMMapHoro o6bema (nosie volume), HanpuUMep, eCnn BHYTPU OAHOTO LIEHOBOTO YPOBHSA €CTb Kak U peasibHble
3asBKW, TakK U MHAMKATUBHbIE CUHTETUYECKME 06BEMBI, B OTAE/IbHOM M0J1e TPAHC/IMPYETCS CUHTETMYECKUIA 06beM (Mone synth_volume).

PaccmoTpym npumep, Korga B 06bIYHBIN arperMpOBaHHblVI CTakaH ,qo6aan:|eTcs:| CUHTETMYECKas IMKBUAHOCTbL. ECTb arpermpoBaHHble cTa-
KaHbl KasleH4apHOro cnpefa n ero Hor ¢ HaTypaanoﬁ JINKBUOHOCTBH.

Si-6.19 Si-9.19 Si-6.19-9.19 \
65355 | 19 66218 | 20
| 65354 | 25 66212 | 3
65353 | 5 66210 | 3
| 65352 | 2 66202 | 1
| 65351 | 38 66200 | 5 860 | 10
2 | 65349 1 | 66198 10 831
7 | 65348 1 | 66197
27 | 65347 4 | 66191
7 | 65346 4 | 66190
92 | 65345 1 66185

Puc. 5. O6bluHble arperMpoBaHHble CTakaHbl KalIeHAapHOro cnpeaa
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3TN Xe cTakaHbl, HO C yYeToM CUHTETUYECKO NVKBUAHOCTW, BbIrAAAT cieayoumnm o6pa30M.

Si-6.19 Si-9.19 Si-6.19-9.19
synth_ . synth_ synth_ . synth_ synth_ . synth_
- volume | price | volume e - volume | price | volume e - volume | price | volume e
65381 1 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 1
65352 | 2 66202 | 1 ' | 852 3 3
65351 @ 38 66200 5 ' 851 2 2
2 | 65349 1 66198 1 1 847
7 | 65348 1 66197 1 1 846
27 | 65347 4 | 66191 4 4 840
7 | 65346 4 | 66190 4 4 839
92 | 65345 | 1 | 66185 | 1 1 834
1 1 65338 | 2 | 66180 | [ 10 | 831
1 1 65337 | 7 7 | 66179 | ' '
4 4 | 65331 1 1 66178
4 4 | 65330

Puc. 6. ArpermpoBaHHble CTaKaHbl C CUHTEeTUYecKol NUKBUAQHOCTbIO

VI306pa>KeHa BCA nNocynTaHHasa CUMHTEeTU4YeCcKasd NMMKBNAHOCTb 6e3 yyeTa orpaHM4yeHna Ha Konim4yecTeso ypOBHeI7I arpermpoBaHHOro CtakaHa
CUHTETUYECKON NNKBUAHOCTW. LieHOBbIE YPOBHU, rae ecTb CUHTETUYECKas JIMKBUAHOCTL, NOACBEYEHbI KPACHbIM.

BupgHo, 4TO B KauleHA4apHOM crnpefe CUHTETUYEeCKaa IMKBUAHOCTL CYLLIEeCTBEHHO Cy3una Ll,eHOBOVI cnpen u caenasna CtakaH KaieHgapHoro
cnpega 6onee npuefiekaresibHbIM A1 TpeVI,D,epOB. B aTOM 1 3aKkntoyvaeTca Lesib CUHTETUYECKOTO MaTymHra - nokasatb TpeVl,u,epaM Ny4yuyro
AO0CTYNMHYHO LeHy 1 NoTeHUMa/IbHO 60/1bLUNIA 06EM NCNOMHEHMS UX 3asBOK MO nytheVl cpe,u,HeVl LeHe NCNOoJIHEeHNA.

B crakaHe ganbHeli HorM cUTyaunst yxe He CTOMb pajyvkasibHO M3MEHWIACh 3a CHET CUHTETUYECKONM IMKBUMAHOCTM. XOTSA U 34ecCb, ecnu
Tpeiigep noaacT 3asBKy B NOKyNKy 15 KOHTPaKTOB No LieHe 66212, TO OH NOMYYUT CAEKN HE TOJbKO C 3asBKaMm Mo TOMY e MHCTPYMEHTY
(ypoBHM 5 no 66200, 1 no 66202, 3 no 66210, 4TO AaeT UCNOSHEHME 9 KOHTPAKTOB M3 15), HO eLle U NOAYYUT CAENKY B CUHTETUYECKOM
MauTUHIe Ha 6 OCTaBLUMXCSA KOHTPAKTOB MO LieHe 66211. DTOT CUHTETUYECKUIA MaTUMHT UCMO/b3YET 6 KOHTPAKTOB Ha npoaaxy Si-6.19-9.19
no 860 1 6 KOHTPaKTOB Ha Npoaaxy Si-6.19 no 65351.

B cTakaHe e G6/MKHEel HOrM CMHTETUYecKas NIMKBUAHOCTb OCTaeTCA Ha 3ajgHeM NnjiaHe, YTO U NOHATHO - 6NVMXHAA HOra 1 Tak Hambonee
J'IVIKBVIp'HbIVI WHCTPYMEHT C HauMeHbLUMM LeHOBbIM crnpegom.

CuHTEeTMYeCKas NMKBUAHOCTb B arpernpoBaHHbIX CTakaHax 0GHOB/SIETCS C TOW e 4acToToi, C Kakoli 06HOBNSETCSA arpernpoBaHHble cTa-
KaHbl. YacToTa 06HOB/IEHUS arpermpoBaHHbIX CTaKaHOB HUXE YacTOTbl TOPrOBbIX COObITWIA, MPOMCXOAALLMX B cucTeME. VIHbIMM crnoBamu,
arpernpoBaHHbIii CTakaH, a 3HauuT ¥ CUHTeTUYecKas SIMKBUAHOCTb B HEM He OGHOB/ISETCA Ha KabKAyHo 3asBKY UW CAENKY. YHaCTHUK, Xe-
natoLnii oueHnBaTb MOMHYH0 Fy6UHY CUHTETUYECKOW NMKBMAHOCTY (601ee 5 LIeHOBbIX YPOBHEI) 1 ee N3MEHeHWe NpU KaXaoM TOProBom
CO6bITUM (TPaH3aKLMK), AOMKEH CaMOCTOSATE/IbHO PACCUUTBLIBATb JOCTYMHYIO CUHTETUYECKYIO IMKBUAHOCTL H OCHOBaHUM MHbopMaLyv B
ny6nnyHom orders_log.

Tak e cnegyeT yuuTbiBaTb, 4TO B ny6nvyHoM orders_log CUMHTETUYECKME 3asiBKM MOSBMAKTCA TOSbKO, KOr4a MPOUCXOAUT CUHTETUYe-
CKuin MaT4uHI, B 06beme HeO6X0,qI/IMOM AONA 3aKN4YeHna caesnkun, T.e. CAHTETUYECKNEe 3aABKU NOTHOCTbIO NCMNO/THAKTCA BHYTPU TOl TpaH-
3aKumK, B KOTOPOV OHM MOPOXAEHbLI. [103TOMY ecnv nonb3oBartesb caM cobupaeT ctakaH no orders_log (6€3 NOCTPOEHUSI CUHTETUKM) 1
CBepsieT ero, Hanpumep, ¢ AaHHbIMK, TpaHcavpyembiMn B FORTS_AGGR##_REPL, To cTakaHbl 3T1 6y4yT OT/IMYaTbCs — B CTakaHe u3
FORTS_AGGR##_REPL MoryT 6bITb LieHbl, KOTOPbIE «HE BUAHO» B CTakaHe, MOCTpoeHHoM no orders_log.

B notoke kommoHoB (FORTS_COMMON_REPL) nons ¢ nyywimMu LeHamun 1 06beMamm no Jiyylleil LleHe TakKe paccyuTbiBaKTCA C yH4ETOM
CMHTETUYECKOIN NMKBUAHOCTH, NPU 3TOM B cTapbix nonsx (Tuna best_buy, best_sell, xamount_buy, xamount_sell n 1.n) TpaHciupyetcs
CyMMa HaTypasibHOW 1 CUHTETUYECKON IMKBUAHOCTU, & B HOBbIX (C NOCT(IMKCOM _native) - 0TAeNbHO CUHTETUYECKAs.

2.10. Cpenku yperynmpoBaHus

Cpaenkv yperynmpoBaHus 3aksodaet HKLL oT umeHn 1 no pacuetHomy kogy (PK) yyacTHuKa KvpuHra.

Ecnu y4acTHVK KNMpUHIa He BbINOHWA 06513aTeNbCTBa B YCTaHOBMEHHbI cpok, To HKL, cunTaeT Takoro yyactHuka Hego6pocoBeCTHbIM
yyacTHukom knupuxra (HYK). HKL, ot nmenun n no PK HYK 3akntouaeT caenkv, npuBoOAsALLME K COKpaLLEHWNIO MO3ULMKN U BbINOSTHEHNIO 065-
3aTenbCTB. Llenb caenok — yecTpaHuTb HelOCTaTOYHOCTL 06ecneyeHust No 06s13aTenbeTBam, C HaCTyNMBLLEH U He HAaCTyNUBLUER aaToi nc-
nonHexus. bonee nogpo6HoO Npouenypa onncaHa B Mpasunax Knupuxra, ctatbs "Mopsgok BOSHUKHOBEHUS Y UICMOAHEHNS MapXXUHasTbHbIX

TpeboBaHuiA".

HKL| 3akno4aeT caenku yperynmpoBaHusi 0T UMeHU 1 Mo npefsapuTenibHO cornacosaHHomy PK [Jo6pOoCOBECTHOMO yYacTHUKA KMpPUHTa
(AYK), B cnyyae ecnu caenka yperynmpoBaHusi ¢ HYK He MOXeT 6bITb 3ak/toyeHa "B cTakaHe". bonee nogpo6Ho npouenypa onucaHa B
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Mpasunax KnupuHra, ctatbs "Mopsagok 3aknioveHns 3akpbiBaowmx n/unm 6anaHceupytowmx caenok”. Mo caenkam ¢ AYK komuccun (wtpa-
(hbl) HE B3UMAIOTCS.

2.10.1. NMpuumnHbI CAENOK yperynmpoBaHus

Mpu3HakK caenok yperynnpoBaHusa TpaHCIMPYeTCs B LW/03e B Tabnuuax ceoux 3anaBok orders_log n multileg_orders_log (none reason) n
caenok user_deal n user_multileg_deal (nons reason_buy n reason_sell), a Takke B oTyetax f04, f04cl, 004, o04cl.

3HauyeHue nons MpuuuHa YyacTHUK
reason/ reason_buy/
reason_sell
0 O6blyHan caenka. YK
4 BanaHcupytowme CpouHble KOHTPaKThbl, 3ak/I4eHHble ¢ [o06pOCOBECTHLIM AYK

YYaCTHUKOM K/TMPUHra 6e3 nogayun 3asdBoK.

6 3akpbiBatolme CpoyHble KOHTPaKTbl, 3ak/OYEHHbIE B pamkax npoueaypsbl HYK
Kpocc-gedonTa.

7 3akpbiBatoLpme CpoyHble KOHTPaKThl, 3aK/1l04YEHHbIE B CBA3W C HEUCTIONHEHN- HYK
em MapXxuHasibHoro TpeboBaHus.

8 3akpbiBatoLe CpoyHble KOHTPaKTbl, 3aK0YEHHbIE B CBA3WN C HEUCTIO/THEHN- HYK
em O6s3arenibcTBa No NocTaske Mo NocTaBoYHbIM CPOYHbIM KOHTpaKTam Ha
[AparoLeHHble MeTaslfbl.

100 NHoe HYK

B otueTtax f04, f04cl, 004, o04cl npuurHa cAenok yperynmpoBaHust ykasaHa B nose Type.

OtueTbl 0 caenkax ¢ dpotovepcamu f04, fO4cl:

e "3" - ans 6anaHcupytowmx CpoUHbIX KOHTPaKTOB, 3aK/HOUYEHHbIX ¢ [J06POCOBECTHLIMUY yYaCTHUKaMM KAMpuHra 6e3 nogayun 3asBok;
o "21" - ons 3akpbiBaOLLMX CPOUHbIX KOHTPAKTOB, 3aK/THOUYEHHBIX B pamMKax npoueaypbl Kpocc-gedonTa;

e "22" - nns 3akpbiBalWMx CPOUHbIX KOHTPAKTOB, 3aK/THOUYEHHbIX B CBA3M C HEUCNOMHEHWEM MapXnHaibHOoro TpeboBaHus;

e "23"- Ansa 3aKpbiBaloLLmx CPOUHbIX KOHTPAKTOB, 3aK/IH0OUEHHBIX B CBSA3U C HeucnonHeHnem Ob6s3artesibCTBa no NocTaBke No NOCTABOYHbLIM
CPpOYHbIM KOHTpaKTam Ha AparoueHHble MeTabl.

OTyeTbl 0 3aK/YEHHbIX OMLMOHHBIX KOHTpakTax 004, 004cl:
» "3"- ana 6anaHcupytoLmx CpoUHbIX KOHTPAKTOB, 3aK/04eHHbIX C [Jo6pOCOBECTHLIMU YHAaCTHUKaMU KNMpKHra 6e3 nofayn 3assok;
» "6" - oNa 3akpbiBatoLLMX CPOYHbIX KOHTPAKTOB, 3aK/OYEHHbIX B pamkax npoueaypbl kpocc-aedonTa;

o "7" - ANA 3aKpblBAOLLNX CpO‘-IHbIX KOHTPAaKTOB, 3aK/TIOYEHHbIX B CBA3M C HEUcnosriHeHnem MapxvHasibHoro TpeGOBaHVIFI.

2.10.2. WUtpadbl n komuccun

3a caenku yperynuposaHus ¢ Hego6pocoBECTHbIX YHaCTHUKOB KNVPUHIa BMECTO KOMUCCUM B3uMaeTcs wrpad. Cymma wrpadha 3a 3ak/o-
yeHue 3akpbiBatoLmx CpoUHbIX KOHTPAKTOB paBHa cyMMe 5 6upxeBbix c60poB, ycTaHoB/EHHbIX MAO MockoBckast Bupxa, n 5 komuceu-
OHHbIX BO3HArPaXKAEeHWIA 3a KNMPUHT OT CyMMbI 3aKkpbiBatoLLmx CpoyHbIX KOHTPakToB. LLUTpad paccumTbiBaeTCA NO KaXA0N caenke ypery-
NIMPOBaHVA U YYUTLIBAETCSH MO 7-3HAYHOMY pasfeny yyacTHUKa KNMPUHIa, KOTOPbI YKa3aH B CAesKe YperynmpoBaHus.

MHdhopmaums o wrpadax TpaHCMpyeTCs B W03 B none penalty B Tabnuvue part notoka FORTS_PART_REPL (cymmapHO no 7-3Ha4HoMy
pasgeny), a Takke B Tabnumue penalty notoka FORTS_FEE_REPL (B pa3pese caenok).

LTpadhbl ¥ KOMUCCUN 32 3aK/HOUEHUE CAEMOK YPerynmpoBaHusi oT UMeHu J06poCcoBECTHOTO yYacTHUKa KnupuHra (6anaHcupyolye Cpou-
Hble KOHTPaKTbI, 3aK/Tl04eHHbIe ¢ J06pPOCOBECTHLIM YYACTHUKOM KIMpKHTa 6e3 nogayuun 3asBok) ¢ AYK He B3umatoTcs.

LLtpadbl 3a 3akitoveHne 3akpbiBaowmnx CpoUHbIX KOHTpakToB ¢ HYK He B3umatotcs:
* Ecnv B OTHOLLIEHUW YYaCTHUKA KNNPUHTa MPOBOAUTCA npoueaypa JINKBUAaLUOHHOTO HETTUHTA.

* ECnn yyaCcTHUK KNIMPWHFa HaxoauTesi B cTatyce "MprocTaHoBKa KIMPUHIOBOTO 06CAY)XMBAHWS YYACTHMKA KIIMPUHTA MO NPUYMHE aHHY -
POBaHWS NNLEH3MM HA OCYLLECTBNIEeHUE NPOGECCUOHABLHON AESTENBHOCTY Ha PbIHKE LIEHHbIX BymMar".

MHhopmaums no gaHHbIM 6510KMpOBKaM TpaHCMpyeTCs B LWo3e B Tabnuue clearing_members notoka FORTS_REFDATA_REPL.
CAenkun yperynmpoBaHusi, No KOTOpbIM LUTpadobl He B3MasIMCh MO NPUYMHE aHHYIMPOBAHWSA NIMLLEH3MN Ha OCyLLecTBIeHne npodeccuno-
Hau1bHOV JeATeNbHOCTM Ha PbIHKE LieHHbIX Bymar, nomevatotcs B Tabnvuax caenok B nonsx xstatus_sell n xstatus_buy cneunanbHbIM npu-

3HakKoM:

» DontFineRF (0x80000000000000) - Mpu3Hak HeB3NMaHUs WTpada 3a CAeNku yperyimpoBaHus.
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MHcbopmMaLms o cymme LuTpada BK/IUAETCS B BIAE HOBOTO TUMa MnaTexa B OTUeTbl pay B AaTy cnucaHus. LUTpadbl yunThiBaloTCs B 0TUETE
B COCTOSIHWW TekyLLeli AeHeXHOo no3uumn. OTYETbI:

e payXXYyY.csy;

» paycIXXYY.csv.

2.11. OnNuUUOHbI Ha aKLnn

B Bepcun SPECTRA 7.0 Ha CpOYHOM pbIHKE MOSBASIOTCA HOBble MPOM3BOAHbIE MHCTPYMEHTbI — OMLUMOHBI Ha akuun. OCO6eHHOCTb 3TUX
VNHCTPYMEHTOB 3ak/1lo4aeTcs B TOM, 4TO 6a30BbIM aKTVBOM AJ151 HUX SABMIAETCA akuus, a He obloyepc Ha Hee. To eCTb 10rMyeckn NosBAsSeTcs
npsiMas csaska onuuoHHol cepum (OC) HenocpeacTBeHHO ¢ BA, MuHys dibtodyepc. OgHako dmsndeckn OC ans Takmx ONuMoOHOB ByayT
3aBOANTBLCS Ha cneuunasnbHbIi dhblodepc (konnatepan). JaHHbli MHCTPYMEHT yxe nmeetcs B TC SPECTRA v ucnonb3yetcs g5 nepegaymn
npochunen akTMBOB Ha Cyb-cueTa pacuéTHbIX KogoB EguHoro nyna. Takmm o6pas3om, nepapxmueckas CTPyKTypa MHCTPYMEHTOB HE MEHSEeTCS
1 ANS OMNLMOHOB Ha aKkuuy oCcTaeTcs NO/IHOCTHI0 NAEHTUYHA ONUMOHaM Ha dbloyepcChbl.

Ha nepBom aTane npeanosiaraeTcsi BBECTU TO/IbKO EBPONENiCKME MPEeMUasIbHbIE PACUETHbIE OMLMOHBI HA aKLK.

Tak Kak naaHupyeTcs 3anyck OMLUMOHOB He TO/IbKO Ha POCCUIACKME, HO U Ha MHOCTPaHHbIE akuyu, TO B3aMOpPacuéTbl Mo npemMun u u-
HaHCOBOMY pe3y/ibTaTy UCMOSIHEHUS! OMLUMOHOB MOFYT MPOW3BOAWTLCS B COOTBETCTBYIOLLE MHOCTPaHHOI BasoTe. B CBA3W C 3TUM Crie-
[yeT oTMuyaTb Ba/IOTY KOTUpOBaHWsi (Mosie curr) U BaslloTy pacuyéToB (HoBoe mone settlement_currency) B Tabnuue opt_vcbh notoka
FORTS_REFDATA_REPL.

Ob6palyaem Bawle BHMMaHWe, 4To B pesynbrate BK Ha pasgenax yuérta 3anoros (pledge_details), npuHagnexawmx PK, He Bxogswmx B
EAvHbIA Nyn, MoryT 06pa3oBbiBaTLCSA OTPULLATENbHbIE OCTATKM MO BasTloTaM. B CBA3W € aTUM py6néBas nepeoLieHka ob6ecneyeHns no Takum
pacuyéTHbIM kopam 1 BP ¢ npusHakom limit_tied_to_money = 1, 6yaeT npoBoanTsLCs o dopmyne: OB bEM_OBECMEYEHNA_B_BAIKOTE
* KYPC_BA/IKOTbI - abs(OBbEM_OBECMEYEHNA_B_BAJIKOTE * KYPC_BAJIKOTbI * BAﬂfOTHbIVI_PVICK).

OnuMoH Ha akuum onpegensaeTcsd no cnegyrowmm npusHakam:

» OnuMOHHasA cepyis ONUMOHA Ha akLMK NpUBSi3aHa K konnarepasibHOMY hblo4epCHOMY MHCTPYMEHTY: B none underlying_id cooTBeTcTBy10-
e 3anucy u3 Tabnmupl FORTS_REFDATA_REPL:sess_option_series cogepXxuTcs naeHtudukarop gbodepca, KOTOpbIii MOXHO HaTu
B Tabnuue FORTS_REFDATA_REPL:fut_sess_contents no nonto isin_id; B nosy4yeHHO 3anicu B nose signs A0/MKeH 6bITb B3BEAEH OUT
0x40000 (Mpun3HaK KonnarepasibHOro UHCTPYMEHTA);

» Bas3oBbIM aKTMBOM [7151 KOMnaTepasibHOro (hbHYepCHOr0 WMHCTPYMeEHTa SABASETCS akuus: B none asset class 3anvcu Tabnvupl
FORTS_REFDATA_REPL:fut_vch, cBszaHHoli ¢ FORTS_REFDATA_ REPL:fut_sess_contents no nonto base_contract_code, A0/MKHO
6bITb 3HaUeHne 1 — «Akumsi». Kog akuum cogepxutcs B none SECCODE tabnuusl FORTS_REFDATA_REPL:fut_vch.

2.11.1. NameHeHUs B pacyeTe CBOGOAHbLIX CPeACTB NoA ONUUOHbI Ha akuuun

Tak Kak HOBble OMLMOHbI SABMIAKTCA NPEMUasIbHbIMU, TO K HM NMPUMEHSAIOTCS 0CO6ble NpaBuia UCNoHeHUs TpeboBaHuii U 0653aTeNbCTB.
B nepBylo e KNVPWHIOBYIO CECCUI0 NOC/IE 3aK/THHeHNs CAENKU, MPOU3BOAMTCS B3avMopacyeT Mo npeMusiM. To eCTb pacyeT NpoucxoauT
"TyT Xe", 6e3 exxejHeBHOIO NepeyuncieHns BapMapxu, Kak B Clyyae ¢ MapXXupyembiMy ONLMOHaMU.

MpemunasibHble OMLMOHbI UMEIOT CTOMMOCTL M (MO MPocb6am y4aCTHUKOB) ByAyT NCMO/Ib30BaTLCA B KauecTBe obecneyeHns no nopraento,
a TaKke BNnATb Ha 06bEM CBO60OAHLIX cpeacTs (FreeMoney). BenmumHa KOppekTnpoBkn FreeMoney 6yaeT AOCTynHa B BUAE HOBOTO napa-
meTpa NetOptionValue (NOV), KoTopblii ByAeT paccunTbiBaTbCs B GAVKANLLYHO KIVPUHTOBYIO CECCUIO KaK CyMMa NMPON3BEAEHWUI YUETHbIX
CTOMMOCTE N 06BEMOB COOTBETCTBYIOLLMX OMNUMOHHBIX MO3MLMIA B MOPTAENe ¢ y4ETOM 3HaKa:

MinStepPrice,

NetOptlonValue=voll RCI Wtepl,r

. V0|i — obbem nosvuynn B i-m OMNUMOHHOM KOHTpakKTe no utoram TeKyLIJ,e[/lI K}'IVIpVIHFOBOVI ceccuun;
* RC;— pacyeTHas ueHa i-ro OMNUMOHHOIO KOHTPakTa no nTtoram TeKyLIJ,eVI KJ'IVIpVIHFOBOVI ceccun.

BennumHa NetOptionValue (none net_option_value Tabnuy part n part_sa notoka FORTS_PART_REPL) onpegensietcs no KaxgoMy ypoBs-
HI0 yyeTa no3uumii (knneHT, B®, PK). 15 dblodepcoB 1 MapXxmpyembIx ONUMOHOB Ha dibloyepchl 3HaueHne NOV Bcerga paBHO Hy/io.

2.11.2. HoBbIii MTHAUKATMB - BeIMYUHA NPEMUN nognexallein K ynnare/nonyyeHuto B 6nvxai-
LY KITMPUHIOBYIO CECCUI0

MockosnbKy Mo NpemMuasibHbIM OMLMOHAM Ha akLMu BapuauvoHHas Mapxa OTCyTCTBYeT, 3HauyeHuss VM, Bblgasaemble TKC Bcerga 6yayT
HYNEBbLIMMN MO TakUM MHCTPYMeHTam. B CBA3M C aTUM NosBAAETCSA HOBbIV MHAVKATMB NO NPpeMUaM (Nosie premium B Tabnuue opt_vm notoka
FORTS_VM_REPL), oTpaxatLLunii BENNYMHY NPEMUU K yNnaTe/nonyyeHnto B 6nmxaiiLlyto KNMPUHIoBYO Ceccuto. Beluncnsiemoe 3HaueHre
He BK/toYaeT B ce6s1 PrHAHCOBbLIN pe3ynbTaT MCNOMHEHNS ONLMOHHOM NO3MLMK B figHb IKCMMpaL/My ONLMOHOB Ha akuyn. [laHHas BennymHa
paccunTbiBAETCA UHANKATUBHO, UCK/THOUUTENBHO A/19 MHPOPMUPOBAHUS YUACTHUKOB KIMPUHTa. A MOCKOJIbKY pacyeTbl MOryT NPOn3BoANTb-
CSl He TO/NbKO B Py6NsiX, TO TPAHCNALMA NPEMUN B BaUTlOTe pacyéToB OyeT OCYLLEeCTBIATLCA B OTAe/IbHOM rnosie premium_in_settl_currency
Tabnumupl opt_vm notoka FORTS_VM_REPL.

Mpy HAYUCNEHWN MW CIIUCAHUM BasIIOTHON NpeMumn 6yfeT MeHTLCS TOPToBbI IMMUT Ha KveHTe U Ha B® (c onuueit cBo6oaHoro ynpa-
B/IEHVS| IUMUTOM). BeMuMHa U3MEHEHWsI TMMUTA paBHa 06BEMY NpeMUK B BaslloTe, NepecunTaHHoMy B py6u No Kypcy BaslioThbl, 3adouk-
CYPOBaHHOMY Ha MOMEHT K/IMPUHTa.
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2.11.3. N'ameHeHMe pacnucaHus KIMPUHIroBbIX ceccuin

[lna ocyulecTBneHNs B3auMOpacyeToB B MOMEHT 3KCNMpaLMmn Heo6xoAMMbI LieHbl BA (akuuii), koTopble 6epyTcsa 13 nons LCLOSEPRICE
Tabnuusl SECURITIES Toprogoro wo3a ®oHA0BOro pbiHka. MonyyeHne aTux gaHHbIX BAeYeT 3a c060i CABUT Hauasia BeHEPHEro K/IMpUHra
Ha 18:50 MCK 1 oKoHuYaHusi KIMPUHIoBoli ceccun - Ha 19:05 MCK. CaBur BeuepHeli KMPUHIoBOl ceccum BneyeT 3a coboli caBur Hadana
BeuyepHeit Toprosoii ceccum Ha 19:05 MCK.

2.11.4. cnonHeHne OoNnUUOHOB Ha akuuu

MocKosbKy 3anyckaemble ONLMOHbI HA aKLMK ABMIAKOTCS EBPONENCKAMU U PACUHETHBIMU, UCMONMHATLCS GYAYT TObKO ONLMOHBI, HaXoAsLmMecs
"B fieHbrax", B aBTOMaTM4yeckom pexume 1 3asiBKM Ha UCNOHEHNE/0TKa3 OT MCMOMTHEHUSA MO Tak1M OMNUMOHaM NPUHUMATLCA He ByayT.

Kak 6b1/10 cKa3aHO paHee, 4719 OnNpefeneHns LeHbl UCMOMHEHNS ONUMOHA B AeHb 3KCmMpauuy Ncnonb3yetcs ueHa BA, nonyyeHHas vn3
nons LCLOSEPRICE T1a6nuubl SECURITIES Toprosoro wito3a ®oHA0BOro peiHka. [JaHHas LeHa dnkeupyeTcs B pa3MepHOCTM Kosnarte-
pasibHOro MHCTpymeHTa B nose underlying_price Tabnumupi option_series_settl notoka FORTS_CLR_REPL. B ocTanbHble gHW B 3TOM nose
nepefaercs LieHa Konnarepana, onpegenieHHas Ha MOMeHT NPOBeAEHNS KMPYHra CornacHo MeTOANKE PacyeTHbIX LiEH.

Mpemuns No ONUMOHHBIM KOHTPaKTaM ¢ pacyeTamu B py6/isx, nonyyeHHas/cnmcaHHas B NPOMEXYTOUHbIA KNUPYHT, TPAHC/IMPYETCS B LUM03e
B nosie premium Ta6numubl opt_intercl_info notoka FORTS_REFDATA_REPL. 3HaueHune BKNtovaeT B cebsl pMHaAHCOBbIN pe3ynbrar Ucnos-
HEHWS1 ONUMOHHOM NO3ULUM B ieHb 3KCMMpaLMW ONLMOHOB Ha akumu. NMpemns No onNuMOHHLIM KOHTPaKTaM C pacyeTaMu B BaUTHOTe, MOny-
YyeHHasi/cnucaHHast B NPOMEXYTOUHbIA K/IMPUHE, TpaHC/IMPYETCs B OTAENbHOM nosne premium_in_settl_currency Tabnuubl opt_intercl_info
notoka FORTS_REFDATA_REPL. Mpu ocyllecTBneHnn pacyeToB B py6/sx 3TO Mose 3anosHAeTcs Hyniem. AHanormyHo, npu pacyeTtax B
BaUlloTe pybresas npemus (none premium) pasBHa Hyto.

Mpemunsi No OMNUMOHHLIM KOHTPaKTaM C pacueTamu B py6nsx, nonyyeHHas/cnmcaHHas B BEHEPHIOK KIMPUHIOBYIO CECCUIO, TPAHC/IMPYeTCst
B NONSIX premium Ta6nuL, opt_pos 1 opt_pos_sa notoka FORTS_CLR_REPL. TpaHcnmpyemoe 3HaueHne BK/toHaeT B ceb6sl hMHAHCOBbI
pe3ynbTaT NCMOTHEHUS OMLUMOHHOW NO3ULMW B iEHb SKCNMPALMM OMLMOHOB Ha akLyu. NMpemMusi No ONLMOHHLIM KOHTPaKTam ¢ pacyeTamu B
Ba/Il0TE, MOSlyYEeHHas/CNCcCaHHas B BEYEPHIOK KIMPUHTOBYIO CECCUI0, TPAHC/IMPYETCS B NONSAX premium_in_settl_currency Tabnuy opt_pos
n opt_pos_sa notoka FORTS_CLR_REPL. Mpu ocyliecTBaeHnn pacyeToB B pybnsix 3TV NOs 3anonHATCA HyneM. AHa/IOTMYHO, npu
pacyetax B BasloTe pybnesas npemus (Noas premium) pasHa Hy/Ho.

2.11.5. Map>xupoBaHue onuuOHOB Ha aKLuu

Tak kak 6a30BbIM aKTVIBOM OnunoHOB Ha akuun saBnseTca KOI'U'IaTepaJ'IbeIVI d)blO'-lepC (I'IO d)VI3VILIeCKO|7I CyTn — CI'IOT-aKTVIB), 3Ha4YeHunsa ero
PUCK-NapamMeTpoB, B OT/INYME OT peaslbHbIX TOProBbIX d)blO'-lepCOB, He cogepxart B cebe Huyero, KpOMe pbIHOYHOTO pucka. lNMoatomy BCe
HeO6XO,D,VIMbIe BE/INHUHbI (ypOBeHb 663pVICKOBOVI I'IpOLleHTHOVI CTaBKW, CTaBKMN paccorsiacoBaHuA NpPoUeHTHOro pucka n pucka n3mMmeHeHus
NPOrHO3HbIX ,EI,VIBVI,CI,EH,D,OB) YUUTBLIBAKOTCA Y)XX€ HENOCPEACTBEHHO NPY MapX1UpoBaHUN caMuX OMUMOHOB. 19 npemMuanbHbIX eBpOI'IeVICKVIX
OnuUMOHOB Ha akUn He BbIYNCAKTCA PUCKN IKCNMpaunn, Tak Kak MHCTRYMEHT ABMAETCA PaCHETHbIM, a HE NOCTaBO4YHbIM.

B vepapxuy MapXupoBaHnsi CUCTEMbI pacyeTa rapaHTUIiHOro 06ecneyeHus NosiBNsSieTCs HOBbIM YpoBeHb B3sTUSA O - onuvoHHas cepusi.
PaHee MUHUMasIbHBIM YPOBHEM SIBMISIICS (hblOYepC U €10 PUCKU HETTUPOBAIUCH C PUCKAMK MO BCEM MPUHALMNEXALLMM €My OMNLVOHHbIM
cepusim.

MosABNsATCA [ONONHUTENbHbIE NOMA 415 onucaHua BA n OC, 3HauyeHus 13 KOTopbIxX ByayT NCNONbL30BaTLCA B DOpMy/iax LeHoobpasosa-
HUS1 OMUMOHOB. [1151 pacyeTa TeOpPETUYECKMX LieH ONUMOHOB NMPUMEHSIOTCA ABEe MoAenu LeHoobpasoBaHus: bnaka-lloynsa v Bawense.
B wratHOM pexume paboTbl Mmogens ballense He npumeHseTcs 418 NPeEMUasIbHbIX OMLMOHOB Ha akuuu, T.K. OTpULaTesibHbIe LEeHbl No
Takum BA He npegnonaratotcs. s pacyeTa TeopeTUyeckmx LieH no onuyoHam Ha akuum 6yaet ucnonb3osarbest Mogens bnaka-Loynsa ¢
OVCKPETHOI BbINMaTol AMBMAEHAOB. B CBA3M C pasfeneHnem AnBUAEHA0B HA NMPOrHO3HbIE 1 0GbSABNEHHbIE, AEHEXHDBI NOTOK COAEPXNT B
cebe MHhopMaumio AByX TUMOB. MNepBbIi TUN BK/IOYAET B CEOSI BE/TMUNHY OXMAAEMbIX AUCKOHTUPOBAHHbLIX AUBUAEHO0B, @ BTOPOU - 06b-
ABNIEHHbIX.

2.11.6. 3anpeTbl MO ONUUOHAM Ha aKuuu

B cBA3U C Tem, YTO BCE aKLMOHHbLIE OMUMOHHbIE cepun (BHYTpY ofHOro BA) GyayT 3aBOAMUTLCS HE HA pasHble obloYepchl, a Ha eavH-
CTBEHHBI KonnatepasibHblli, HEBO3MOXHO 3anpeLyats Toprosto rpynnamyi OC, Tak Kak B HbIHELHel peanmsayum BO3MOXHO ycTaHa-
BNMBaTb ONpeAeNiéHHble OrpaHNYeHNs! TONIbKO CPasy Ha BCe OMUMOHbLI BHYTPW 04HOMO thblodepca. Mo3ToMy No OnuyoHaM Ha akuumn BO3-
MOXHO yCTaHaB/MBaTb 3anpeTbl CPa3y Ha BCe OMUMOHbI B paMKax 04HOro BA - 3anpeT Ha onumoHbI € isin KonnatepasibHoro gbtovepca
(opt_sess_contents.fut_isin_id). JIM60 nosHbIi 3anpeT onuMoHoB - group_mask = 0x80000000 (onuuoHbl).
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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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q
Exchange

Management Primary Data Other Data Snapshot

|
| |
I |
I |
| Order :
| |
| |

Application

cgate API

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 apxmsa npmBa3aHo k Bepcun MO 1 MOXET OT/IMYaTbCA OT MMEHW, KOTOPOE yka3aHo B NpYMepe Bbille.
3. B oTBeT Ha 3anpoc: "Please, enter cgate install path:" ykaxuTte nonHbIii NyTb K KaTasiory, B KOTOPbIA Bbl XOTUTE pacnakoBaTb LUJH03.
4. B oTBeT Ha 3anpoc: "Please, enter P2 login:" ykaxute N0rMH nosib3oBatens.
5. B oTBeT Ha 3anpoc: "Please, enter P2 password:" ykaxute naposib Nosib3oBaTens.
6. [lanbHelilune warn ycTaHOBKU Pas3inyaloTcs B 3aBMCMMOCTM OT Bepcumn OC Linux, yCTaHOB/IEHHOW Ha KOMMbloTepe:
» Debian 6:
O YCTaHOBUTb NakeT ant
o YcraHoBuTb nakeT openjdk-6-jdk (koMnnasumsa NpuMepos java)
0 YCTaHOBUTb NakeT g++ (KOMNUAAUMSA NprMmepoB C++).
* CentOS 6:
O YCTaHOBWUTb NakeT gcc
O YCTaHOBWTb NakeT gcc-C++ (KoMuAaums npumepos C++)
o YcTaHOBUTb NakeT ant (KOMNUASALMSA NPUMEPOB java).
3.1.4.2. YctaHoBKa u3 deb-naketa unu rpm-naketa
MopsAoK yCTaHOBKY:
1. CkayaiiTe 1 ycTaHOBUTE NakeT LU/I03a C MOMOLLbIO KOMaHAbI:
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 yCTaHOBKV U3 rpm-nakeTa.
<version> - HoMep BepcUK AUCTpUdYTMBA

Tabnuua packnagkm KOMNOHEHTOB:

Kyaa craButcs OnucaHue
lopt/moex/cgate BUHapHWKN, CXEMbI, AOKYMEHTaLWMS MO L3y
/etc/opt/moex/cgate HacTpoeuHble thaiinbl, auth.ini - haiinbi
Ivar/opt/moex/cgate Katanor nornposaHus, Tpeiic taiinbl
lusr/share/doc Copyright, [OKyMeHTauus no ycTaHOBKe

2. 3aiiguTte B katasnor /etc/opt/moex/cgate/auth n B COOTBETCTBYIOLLEM ini-haiinie yKaxuTe orMH/naponb 415 NOAKIYEHUS:
* prod.ini - Ana nogkoveHus K production cucteme
* tl.ini - 4N NOAKNIOYEHMS K NOAUroHy T1
« t0.ini - 4Ns nogxAYeHNs K NoMroy TO
e game.ini - 4719 NOAKMOUYEHUS K UTPOBOMY NOSIUTOHY

BHuMaHue! O6paTute BHAMaHWe, U4To B C/lyyae NepeycTaHoBKM NakeTa katasior \auth 1 chaiinbl ¢ HacTpoikamu NOAK/UYEHUS He yaa-
NSAKTCSA, NO3TOMY NOBTOPHO HACTpavBaTh /IOTMH/Naposb He NoTpetyeTcs.

3. 3anycTtute cepsuc (poyTep) C NOMOLLLI0 KOMaHAbI:
systemctl start cgate@<profile>
<profile> - BapnaHT nogktoueHus. B kayecTse Npouia MOXHO yKasaTtb:
* prod - nogknyeHne K Spectra 60eBOI KOHTYP

* rezerv - NoAK/OUEHNE K Spectra pe3epBHbIi KOHTYP
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e t1 - noakYeHne K nonnroHy T1
* t0 - nogk/oyeHne K nonnroHy T0
* game - NMoAK/IHYEHNE K UTPOBOMY MOJSIUTOHY

« rfs.prod - nogknoueHne k Spectra 60eBoii KOHTYpP C AOMOMHUTENBHBIM JOCTYNOM K RFS

rfs.rezerv - nogknYeHNe K Spectra pe3epBHbIii KOHTYP C AOMOTHUTENbHBLIM A0CTYNoM K RFS
* rfs.tl - nogxaoyeHne K NonnMroHy T1 ¢ AONOMHUTENBHLIM AOCTYNOM K RFS
* fs.tO - nogknoyeHne K nonnroHy TO ¢ 4ONONHUTENbHBLIM AOCTYNoM K RFS

BHumaHwme! O6paTVITe BHMMaHue, 410 Npun anrpeVl,u,e naketa 3anyu.|,eHH|>||7| cepBucC oCtaHaB/IMBaETCA, NO3TOMY nocne 06HOBNEHNSA cep-
BUC HYXHO 3anyCTUTb 3aHOBO.

3.1.5. PexomeHpauum no paspadboTke

3.1.5.1. cnonb30BaHue TECTOBbLIX NPUMEPOB
[lnsi npoBepKU KOPPEKTHOCTH YCTaHOBKM MO 1 rOTOBHOCTM K pa3paboTke MOXHO BbINO/IHUTL TECTOBYHO C60PKY NPUMEPOB U 1X UCMOSTHEHME.
Mpumepsbl pacnonaratotcs B katasiore Moscow Exchange\SpectraCGate\SDK\samples ana nnatgpopmbl Windows nnu B katanore /usr/
share/doc/cgate-examples (/opt/moex/cgate/samples) ans Linux. C6opka NpuMepOoB BbINO/HAETCS 3arnyCKoM COOPOUHBIX CKPUNTOB, KOTO-
pble pas3MyaloTca B 3aBUCUMOCTY OT UCMONb3yeMoli Nnatdopmbl 1 A3blka nporpammupoBaHms. Ana OC Linux pekomeHayeTcs caenartb
KOMMIO MPMMEPOB B CBOEM JOMALLHEM KaTasiore u cobmpatb 1x oTTyaa.
OnuncaHne nprYMepos:

1. Mpumep aggrspy

aggrspy - npumep NOCTPOEHWUS arperMpoBaHHOro CTakaHa Ha MOKYNKy M Mpodaxy no ¢oMKCMPOBaHHOMY WHCTPYMEHTY MO MOTOKY
FORTS_AGGR50_REPL. IMNpu Haxxatun Enter B outfile BbIBOAUTCA cpe3 CTakaHa.

KomaHga pns 3anycka:

aggrspy ISIN_ID depth outfile [r]

BXxofHble apryMeHTbI:

* isin_id - id MHCTpyMeHTa;

* depth - rnybuHa BbIBOAMMOrO CTakaHa B haiin (He 6onbLue 50);

« outfile - chaiin ana neyatn ctakaHa,

* I - BK/IIOUYMTb 06paTHOE HanpaB/eHe COPTUPOBKM (MapaMeTp UCMOb3yeTCs A5 MHCTPYMEHTOB C 06paTHOI COPTUPOBKONA).
2. Mpumep repl

repl - nofly4yeHne pensinki faHHbIX no NoToky. Mprmep neyaTtaeT Bce Nosydaemble coobLLeHus B log. Mpu paspbiBe CoeAnMHeHNs penvka
HauMHaeTcsl cHayana. BXoAHbIX apryMEHTOB HeT.

3. MNpwumep repl_resume

repl_resume - npumep aHanormnuyeH repl. OTaMune 3aknoyaeTcss B TOM, YTO NOC/e paspblBa COeAVHeHUs repl_resume npogosmkaeT
pennvky ¢ nocnegHero coobuernss TN_COMMIT. BXxogHbIX apryMeHTOB HET.

4. Npumep send
send - BbicTaBnseT 3as8Ky Ha SPECTRA. BbiBOAWT B /10T OTBET TOProBOli CUCTEMbI. BXOAHbIX apryMeHTOB HET.

5. MNpwumep orderbook
orderbook - npvMep NOCTPOEHMS arperMpoBaHHOro CTakaHa Ha MoKyMKy U NPoAaxy no hMKCMpPOBaHHOMY UHCTPYMEHTY no online NoToky
FORTS_ORDLOG_REPL u cHanwot notoky FORTS_USERORDERBOOK_REPL. PekomeHayeTtcs ana pa3pabdotku late join u MuHK-
MU3aLMn BpeMeHN NPOCTOs NPK 3aKadke apxmMBHbIX AaHHbIX. MNpu HaxkaTum Enter B outfile BbiIBOAWTCA cpes cTakaHa.
KomaHpga nnsa 3anycka:
orderbook ISIN_ID depth outfile [r]

BXofHble apryMeHTbI:

* isin_id - id nHCTpymeHTa;
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* depth - rnybuHa BbIBOAMMOrO CTakaHa B haiin (He 6onbLie 50);

« outfile - chaiin ona neyatn ctakaHa,

* I - BK/IIOUYMTb 06paTHOE HanpaB/eHe COPTUPOBKM (MapaMeTp UCMOb3yeTCs A1 MHCTPYMEHTOB C 06paTHOI COPTUPOBKONA).
6. MNpumep p2sys

p2sys - npumep aBTopu3aumuy poytepa 13 cgate. NMoBTOpseT B LMkIe cneyowye 4encTBus:

* lMocbinaet ownboyHbIl Habop (login, pwd), B oTBET nony4yaet coobuieHne logon failed;

« [locne 3T0Oro nockinaet NnpaBubHbIi Habop (login, pwd);

*+ Ha coo6LeHve 06 ycneLuHol aBTopusaLmm nocblnaeTcs 3anpoc Ha logout;

» BosBpar k Havasy.
7. Npumep send_mt

send_mt - npumep MHOroNoOTO4HOM NOCLINKK 3asABKU. (MpuMeyaHne: KOMNMAMPYETCA TONbKO NOA KOMIUAATOPamu, NoAAEePX1BaIOLLMMU
C++11.). B Tpege 1 nocbinatotcs 3aaBku. B Tpege 2 obpabatbiBatotcs reply Ha nocbinaembie 3asBKU.

[na ncnonHeHus npumepoB Heobxoaumo ybeamTbes, uto P2MQRouter 3anyleH 1 coeiHeH ¢ ceTblo PLAZA Il (aHann3oM coobLieHwit
poyTepa), B 4oCTynHocTu 6ubnuotek PLAZA Il ons 3anyckaemoro ¢haiina nprMepa (BO3MoXHO noTpebyeTcs fobaBneHne katanora Moscow
Exchange\SpectraCGate\bin B nepemMeHHyto okpyxeHuss PATH unu ykasaHune katanora Moscow Exchange\SpectraCGate\bin B Baweii
cpefe pa3paboTku), a Takke B AOCTYNHOCTY KOHUrypaLMOHHbIX (haiios.

MpumeyaHue: YkasaHHble MpUMepbl He npegHasHaveHbl 4715 KoNMpoBaHUs U UCNOb30BaHNA B pa60Te C AaHHbIMW, OT/TINYHBLIMU OT TECTO-
BbIX. iIcnonb3oBaHue aTux npumMepos ans pa60TbI C pea/ibHbIMUN JTOTMHaMN KaTeropnyeckn 3anpeuieHo.

3.1.5.2. PacnpepgeneHHble KOH(Urypauymum
MpunoxeHve nonb3oBatens c cgate n mogyns P2MQRouter MoryT oyHKLMOHMPOBATL Ha pasHbIX KOMNbloTepax. [ns pasHeceHus poytepa
N KJIIMEHTCKUX NPUIOXKEHNI HA pa3Hble KOMMbIOTEPbI B CETU BpOKepa C/ieflyeT YyCTaHOBUTL poyTep U3 AUCTPUOYTMBA HA KOMMBLIOTEP, C KOTO-
poro 6yaeT ocyLecTBATLCA AOCTYN B CETb GUPXM, YCTAHOBUTL cgate U3 ANCcTpubyTmBa Ha KOMNbLOTEp, rae 6yaeT paboTarb NPUIOXKeEHNE
nosb3oBatens, u caenatb CreaytoLme HacTpoiku:
* CO CTOPOHBI KNMeHTa:

o YCTaHOBWTb CBOICTBA Host, Port B 3HaueHusi, COOTBETCTBYIOLLME YCTAaHOBKE poyTepa B Balleli KoprnopaTuBHOI CETU.

o MpaBWbHO YCTaHOBUTL CBONCTBO Password — nokabHbI Naposb npunoxerns AppName Ha poyTtepe. MNpu coegnHeHnn npuioxe-
HVS 1 poyTepa BHe NpefenoB OAHOro KOMMbIOTepPa, TpebyeTca 3aAaBaTb Naposib /IOKa/IbHOMO coeauHeHns. Mapornb NoKasibHOro Co-
eVHeHNs 1 Naposb A58 ayTeHTudmkaumm npunoxexns B cetn PLAZA |l — aTo pasHble Belm! Henb3sa nx nyTtatb.

« Co CTOpOHbI poyTepa:

o B ini-chaiine poytepa B cekumm [AS:Local] nponucats ctpoky <AppName>=<local password>, rae AppName u local Password — nms
NPUIOXEHNSA U €ro NOKasbHbI Naposb — [O/MKHbI COOTBETCTBOBATL NapameTpam, nepefaBaemMbiM K/IMEHTCKM NPUIOXKEHUEM.

3.1.5.3. PekoMmeHgauum no BKIIOYEHUIO paHTaliMoB MB B npuioXeHue nonb3oBaTtesis Npu pacnpocTpaHeHumn
nonb3oBaTesibCKoro NO CTOPOHHMM KOMMaHUAM
Habop thaiinos, KOTOpPLI KONMPYETCA B KaTaslor yCTaHOBKM Wo3a Moscow Exchange\SpectraCGate\bin, a Takke cxeMbl faHHbIX U CO06-
LLeHni1, Haxogswwmecs B katasiore Moscow Exchange\SpectraCGate\SDK\scheme, A0/mKHbI KONMMPOBATLCSA MO/b30BaTENEM U3 KaTasiora
YCTaHOBKM B KaTas1or CO CBOUM MPUIOXEeHNEM N pacnpoCTpaHATbLCA BMECTE C HAM.

He gonyckaetcsi ncnosib30BaHne pasnnyHbIx Bepcuii mogyns P2MQRouter 1 KOMNOHEHT cgate, Tak Kak OHW He SBNSTCS COBMECTUMbIMU.
Mpu ycTaHOBKe NPUNOXEHUSA MONb30BaTeNs CriefyeT KOHTPONMPOoBaTh, YTO UCNOb3YETCA Ta e camas Bepcus P2MQRouter, 4to 1 npu
paspaboTke.

3.2. CocTtaB TpaHcnupyemoii nHchopmayum

B paHHOM paszene onvcbiBaeTcs cocTaB MHchopMaumu, TpaHc/Mpyemoii B wnose PLAZA 1.
Bce TpaHcnvpyemble faHHble pa3feneHbl Ha cneaytoLye nornieckme rpynnoi:

+ CnpaBoyHas nHopmaums

» Toprosas vHcopmaums

* VHchopmaums ans BocCTaHOBNEHNSA

* VHdhopmaums o cpefcTBax U AMMmUTax
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 KnupuHrosasi nHcopmauus
* VHdhopmaums 06 nHpgekcax n Kypcax

* BcnomoratesibHble I/IHCbOpMaLlI/IOHHbIe NOTOKU

3.2.1. CnpaBo4Hasa nHdopmayus
CnpaBoyHast UHhopMaLsa COAEPXKMT Criefytolme AaHHbIe:
» PacnvcaHue 1 ctatyc TOproBbIX ceccuii
VHbopmaumsi 0 BpemMeHV NpoBeeHNs TOProBOW CECCUN 1 €€ COCTaBSAOLLMX, TakmxX Kak MPOMEXYTOUHbIV KIIMPYHT, BEHEPHSIS U YTPEHHSA
ceccum, foCTyMHbI B Tabnuue session notoka FORTS _REFDATA_REPL. B 3701 e Tab/mue ykasbiBaeTCs CTaTyc CecCuu, 4To NO3BOSISIET
OTC/IEXUBATL U3MEHEHNA PEeXUMa CECCUN.

e CnpaBOYHUKN UHCTPYMEHTOB 1 6a30BbIX aKTUBOB, UX CBOCTBA

HasHauyeHHble B  TOProByld ceccuio  (DblOYEepPCHble  WHCTPYMEHTbI  AOCTynHbl B Tabnuue fut_sess_contents noToka
FORTS_REFDATA_REPL. CocTaBHble MHCTPYMEHTbI TaKKe NepeyncneHbl B 3Toi Tabnmue. ONUMOHHbIE UHCTPYMEHTLI TPAHCINPYHOTCS
B Tabnuue opt_sess_contents notoka FORTS_REFDATA_REPL. CnpaBoyHMK 6a30BbIX aKTMBOB (hbHUEPCOB NpeAcTaBneH Tabnvuei
fut_vcb notoka FORTS_REFDATA_REPL.

YkazaHHble CpaBOYHMKA MOTYT 0GHOBNISITLCS B XO4€ TOProBOi Ceccum, Hanpumep, B pesy/btate NprocTaHOBKM TOPFroB N0 Kakomy /6o
VHCTPYMEHTY UMW BO BPEMS ONepaLun pacluMpeHus IMMUTOB LiEH.

» CnpaBOoYHWKM (OVPM U K/TMEHTOB

TpaHcnupytoTca B Tabnuuax dealer n investor notoka FORTS_REFDATA_REPL. B gaHHbIX CnpaBoYHUKaX AOCTYMHbI UCKMHOUYUTENBHO
CBefleHNs 0 KIMeHTax cBoel hupmbl.

» CnpaBoyHuK obnurauuii

O6nuraummn  onucbiBaloTcd  Habopom Tabnuy notoka FORTS_REFDATA_REPL: cnpaBo4HMK napamMeTpoB  CMOT-akTMBOB
fut_bond_registry, cnpaBo4yHuK MHCTpyMeHTOB obnuraumii fut_bond_isin, HK/J Ha gatbl Bbinnat kynoHos fut_bond_nkd, pasmepbl Bbinnat
HOMUHasIbHO cToumocTn obnurauum fut_bond_nominal.

» KoahchnumeHTbl napameTpuyeckoli KpUBO BONaTUILHOCTA A1 ONUMOHOB
TpaHcnupytoTcsa B Tabnuue volat_coeff notoka FORTS_MISCINFO_REPL.

[na ocywecTBneHUs onepaumii Ha pbiHKax Toproeoit cuctembl SPECTRA cucTema nosib3oBaresisi 40/KHA NoyyaTh B peXxumMe OH-naiiH
no KpaliHeil Mepe cnepytoLive CnpaBoYHble AaHHbIE:

» PacnucaHune ceccuii (session)

» CnpaBo4HuK MHCTPYMeHTOB (fut_sess_contents, opt_sess_contents)
3.2.2. ToproBas nHcpopmayus
ToproBasi MH(hOpMaL s BKtOYAET B Cebsl:
* ArpermpoBaHHble CTakaHbl
®opMUpYOTCA HA OCHOBE CUCTEMHbIX 3asIBOK N0JIb30BaTENEN NyTEM CYMMMPOBaHUS 06bEMA A/18 KXKAO0T0 MUHCTPYMEHTA, LLIEHOBOIO YPOB-
HA 1 HanpasneHusi 3asBkn. OGHOBAAIOTCS B PeXMME OH-NaiiH U SIBASIKOTCA OCHOBHbLIM CMOCOG0M MOSTyYEHUSt MHKPOPMALIMKN O TEKYLLMX

LieHax 1 o6bEMax. [Monb3oBaTeslb MOXET BbIGpaTh XeaeMyto ry6uHy cTakaHa 13 BapraHToB 5, 20 nimn 50 LieHOBbIX YPOBHeli B KaXX40M
U3 HanpaB/eHui; AaHHbI BbIGOP OCYLLECTBSIETCS NPYU KOHAMIYPUPOBAHW JTOTUHA U HE MOXET GbITb U3MEHEH B XOZ€ TOProBOii Ceccum.

CrakaHbl TpaHCAUPYHOTCA HeCKoNbKMMK notokamu pennukauunm PLAZA [l: FORTS_AGGRS5_REPL, FORTS_AGGR20_REPL wu
FORTS_AGGR50_REPL.

. OﬁLLlepblHOLIHble nokasarenun

B cocTaBe 06LLepbIHOYHbIX NOKa3aTenei TpaHCINpyeTcs Takas MHPOPMaLMS Kak yyLume 3asBKy Ha MOKYMKY U NPoAaxy, LieHbl OTKPbITUS,
3aKpbITUS, TEKyLUMe pacyeTHble LeHbl 1 T.N. JaHHan nHdopmaumsa TpaHcampyetcs B notoke FORTS_COMMON_REPL.

* XXypHasn 3as1BOK Mo/ib30Batesisi (a Takke - NOJHbIN XypHaU1 3asBOK TOProBOli CUCTEMbI)

B xypHane 3asBOK N0Mb30BaTeNs TPAHC/IMPYeTCA BCA UCTOPUA onepauuii No 3asBkam nonb3osarens. XXypHasibl 3asBOK N0Nb30BaTens
[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 UHCTPYMEHTAaM.

B cnyyae, ecnu nonb3oBatesib Npu KOHGUIypaumm normHa ykasan onuuio "MosHbliin XypHaa 3asiBoK", MOMUMO CBOMX 3asiBOK, MO/b30-
BaTesib 6yAeT nonyyatb MOJHbIA XypHa BCEX onepaunii ¢ 3asBKaMyn Ha pblHKE B @HOHVMU3VMPOBaHHOM BUAE, AOCTYMHbIA B Tabnuue
orders_log notoka FORTS_ORDLOG_REPL.

87



12.04.2024 PLAZA Il wnto3 Bepcua 7.24

3.2.3.

XKypHan cienok nonb3osaresns

CopaepXuT CNUCOK BCEX COBEPLUEHHBIX MO/b30BATENEM 38 TEKYLLYIO Ceccuio cfenok. XXypHasibl cAenok nonb3osatesns AOCTYMNHbI B
Tabnuue user_deal notoka FORTS_TRADE_REPL ans dbtoyepcoB M ONUMOHOB, a Takke B Tabnuue user_multileg_deal notoka
FORTS_TRADE_REPL ans cenok no coctaBHbIM MHCTPYMEHTaM.

XKypHan cienok ToproBoi cucTembl

CopOepXuT CNMCOK BCEX CAEMNOK, COBEPLUEHHLIX BCEMU MOMb30BaTENAMM 3a TEKYLLYI0 ceccuio. [laHHble CAenoK YyXux nosnb3oBarenei
npeacTaBneHbl B aHOHUMM3POBAHHOM BuAe. XXypHasibl CAeMN0K Nob30BaTens 4ocTynHbl B Tabnuue deal notoka FORTS_DEALS _REPL
Ans dobloUepcoB 1 OMNLUMOHOB, a Takke B Tabnuue multileg_deal Ana caenok no coctaBHbIM MHCTPYMEHTaM.

WHopmayma gna BoccTaHOB/IEHUS

[lns o6ecneyeHnss BO3MOXHOCTU GbICTPOro BOCCTAHOB/IEHNS NOTyYEHUSI TOPrOBOI MHJDOpMaLuy nocne notepu coefimHeHnst co SPECTRA,
paBHO Kak W AN peanusauun cueHapus No3gHEero nofkoveHns K bupxe, B coctase wo3a PLAZA Il ocywecTsnserca TpaHcnsaumus
nepuroAnYecKMX Cpesos TEKYLLMX CTakaHOB B HearpernpoBaHHOM Bue. DTO NO3BOJIAET NOYUYUTb aKkTyaslbHoe COCTOSIHNE CBOMX 3as1BOK (a
B C/ly4ae NnoAKHeHHOoN onumm "ToMHbIA XypHan 3aABOK" - BCeX 3asiBOK B CUCTEME) Ha TeKyLLMA MOMEHT BPEMEHU.

Cpesbl aKTUBHbIX 3a51BOK TPAHC/IMPYIOTCA C NEPUOANYHOCTLIO 2 MUHYTbI B oToke FORTS_USERORDERBOOK_REPL.

3.2.4.

MHopmauyma o cpegcTBax U IMMUTAX

Bk/touaeT cnegyolme AaHHble:

3.2.5.

MHhopmauysi o No3numsx

TpaHcnvpyeTcs B BUAE BPEMeHHbIX cpe3oB B noToke FORTS_POS_REPL. A kaxa0ro 3HadyeHns no3nunm JocTyneH naeHTudukarop
nocnefHen caenkv, BoleaHel B pacyeT 3anucu no nosuuum.

VIchopmame 0 cpeAcTBax U IMMUTax KJINEHTOB

TpaHcnmpyeTtcs B BUAe BpeMeHHbIX cpe3oB B NoToke FORTS_PART_REPL. [ns kax4oro 3Ha4eHns KNIMEHTCKOrO cyeTa ykasaHbl pasme-
pbl CPeAcTB (Kak AeHer, Tak 1 3a/10roB) Ha Ha4Yaslo TOProBOW ceccum, TEKyLLME U pe3epBbl CPEACTB.

KnupuHrosasa uHcopmaums

KnupuHrosas nHopmaums, TpaHcimpyemas B coctase wito3a PLAZA | BkioyaeT criegytowmne faHHble:

3.2.6.

PacueTHble LieHbl KNupuHra

dopmMMpyrHOTCA B MOMEHT NPOBEAEHUST BeuepHero knnpuHra. JocTynHbl B Tabnuue fut_sess_settl notoka FORTS_CLR_REPL. Ta6nuua
C pacyeTHbIMU LieHaMy BK/IOYAET Takke WHCTPYMEHTbI, CPOK AelCTBUS KOTOPbIX 3aKOHYW/ICH, YTO NO3BOJISIET MCMOMb30BaTh AAHHYIO
Tabnuuy 415 NonyyYeHns NnpaBusbHbIX LEH MO KOTOpbIM ByAeT Nnpovn3BeaeHa noctaska.

BapwuaunoHHas mapxa (MpeMusi) NPOMEXYTOYHOTO K/TMpUHra

BapuaunoHHas Mapxa (npemus) NpoMexyTO4HOro KnvpuHra goctynHa B Tabnuuax fut_intercl_info v opt_intercl_info notoka
FORTS_REFDATA_REPL gnsi doblo4epcoB 1 ONLMOHOB, COOTBETCTBEHHO.

PeecTpbl OTBEPrHYTLIX B K/IMPUHT 3aABOK

MepeuncnsAoTcs 3asBku, NePeBbICTABNEHVE KOTOPbLIX B KIIMPUHT He BbIN10 NPOU3BEAEHO MO NPUYMHE HEXBaTKu cpeacTea. PeecTp TpaHc-
nupyetcs B Tabnuue rejected_orders notoka FORTS_REJECTEDORDERS_REPL

Cpep,CTBa K/TMEHTOB MO pe3ynbrartaM K/IMpuHra

BkntovatoT B cebs MHchopmMaLuio 0 CyMMe CPefCcTB Ha cyeTax, ABWKXEHNM Mo cyeTam, coopax, cymmapHoM MO 1 BM Ha MOMEHT K/IMpuHra.
TpaHcnupytotcsa B notoke FORTS_CLR_REPL.

3asBKN Ha UCNOJIHEHME ONUMOHOB

NHcopmaymsa 06 nHgekcax n kypcax

B cocTaBe AaHHOi rpynnbl NPUCYTCTBYET creayoLas nHopmauys:

TekyLime 3Ha4eHuss nHgekcos PTC

Bk/touaeT TekyLme 3HaueHnss GUpPXKEBbIX NHAEKCOB. 3HAYEHUs1 B AaHHOI Tabnuue 0GHOBASIKOTCA C NepuognyHocTbio 15 cekyHa. B co-
cTaB MHcopmaLum 06 nHaekcax BXoauT 3HaueHue kypca USD, ¢ ncnonb3oBaHveM KOTOPOro 6bi1 Mpon3BeAeH pacyeT uHaekca. [laHHbie
TpaHcampytotca B notoke RTS_INDEX_REPL.

3HaveHua KypcoB BaUTlOT

CopfepxaTt 3HauYeHUsi KypcoB BaslloT, CNO/b3yeMble B TOProBoii cuctemMe A5t 06paboTkn KOHTPAKTOB, pacCUUThbIBAEMbIX B BasoTe, OT-
NMYHO OT py6neid. 3HaueHns KypcoB BasloT AOCTYMNHbI B Tabnuue curr_online notoka MOEX_RATES_REPL.
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3.2.7. BcnomoraresibHble MH(*)OpMaLI,VIOHHbIe NMOTOKUN
B faHHyt0 rpynny oTHeCEeHbl MH(OPMALMOHHbIE NOTOKW, NPEA0CTaBALME AONOMHATENbHbIE (DYHKLMN:
* TekyLMe 3HaYeHNs BapUaLMOHHOM MapXu 1 UHAWMKATUB N0 NpemMuamM
TpaHcnupytotcsa B notoke FORTS _VM_REPL B pa3spese no3uuuii KIMeHToB n PK.
* Tekylyme 3Ha4YEHNs1 BONATUILHOCTU U TeOpeTnYeckne LieHbl A5 ONUVOHOB

TpaHcnupytotca B notoke FORTS_VOLAT_REPL.

3.3. OCOBGEHHOCTHU NCMNOJIb30BaHUA LW/KO3a

3.3.1. Cnyxe6Hble nons pennvkayum

Kaxgas pennvumpyemas Tabnuua MMeeT B CBOEl CTPYKTYpe Tpy NepBbIX NOs OMKCMPOBAHHOTO TUNa i8, NpegHasHayYeHHbIX A5 obecne-
YEHUs MexaHn3ma penmkaumm:

* replID — yHVKasIbHbIN ngeHTUdMKaTop 3anmcu B Tabnuue. MNpu BCTaBke Kaxg0i HOBO 3anncu, 3101 3anncy NprcBanBaeTCcs YHUKaIbHbIN
naeHTndukaTop. HecMoTpsi Ha To, UTO Tab/Mua MOXET UMETb HEKuUA NepPBUYHbIN K/IoY, onpeaensieMblii GU3HeC-/TI0TVKON, Ans Lenen
pennukaumumn Bce paBHO NEPBUYHBIM U YHUKa/TbHbIM UAEHTU1KaTOpoM siBnsieTcs none repliD.

* replRev — yHUKa/IbHbIli HOMep N3MeHeHUs B Tabnuue. Npu Nto6om n3MeHeHU B TabnnLie (BCTaBke, pefakTUpoBaHW, yaaneHum 3anmcm)
3aTpoHyTas 3anuch NnosyyaeT 3HadeHve replRev, paBHoe MakcumanbHoMy replRev B Tabnuue Ao U3MEHeHWs +1.

 replAct — replAct — npusHak Toro, 4To 3anuch yaaneHa. Ecnu replAct He HyneBoii — 3anucb yaaneHa. Ecnu replAct = 0 — 3anuck
aKTuBHa..

3.3.2. KomaHAabl

[ns oTnpasky KOMaHA, HeobxoanMmo co3garth nybnukatop ¢ napamerpamm NAME = FORTS_SRYV, category = FORTS_MSG. [1ns nonyyeHus
OTBETOB Ha OTNpaB/ieHHble COO6LLEHNA HEOOX0AMMO B OYHKLMM OTNpaBku cooblieHns 3agatb nar CG_PUB_NEEDREPLY, a Takke
co3farb NoANUCHKK ¢ Tnom p2mareply.

B cnyyae ownbkn B focTaBke N 06paboTKe COOBLLEHUSI HA CUCTEMHOM YPOBHE, KOA, KNMeHTa MOXET NONy4nTb IM60 ownbKy npw BbINO-
HeHUN PYHKLMM OTNPaBKM cO0bLLEHMS, MO0 OTBETHOE COOBLLEHNE cneLmanbHOro Tuna "cuctemHas owmnobka" (msgid=100):

Mone Tun OnucaHue
code i4 Kog Bo3Bpara
message c255 TekcT coobLieHus.

O6paTl/ITe BHMMaHue, 4To coo6u.|,eH|/|e "cncTeMHas onBKa" MOXET ObITh OTnpasB/eHo B OTBET Ha noboe COOﬁLLI,eHVIe BU3HEC-/TOT VK.
3.3.3. KOHTpO/Ib aHOMa/IbHOIA aKTUBHOCTU

B TC SPECTRA peiicTByeT cucTeMa orpaHu4yeHnst aHoOMaslbHOW aKTUBHOCTU K/TMEHTCKMX NPUAOXEHUA. OHa He MO3BOMSET NPUIOXEHNIO
nonb3osarens (ogHomy noruHy B cucteme SPECTRA) npuckinatb 6051ee 0roBOPEHHOTO B 3a51BKE Ha MOAK/TIOUEHME KOIMYecTBa CoobLLeHni
B €VHVLY BPeMeHU. B HAaCTOALMI A MOMEHT MOXHO NOy4nTb /10rMH B cuctemy SPECTRA c orpaHnyenuem 30, 60, 90 u 1.4. (HO He 6onee
3000) Toprosbix onepaumii B cekyHay. K ToprosbiM onepauusam 0THOCATCA BCe KOMaHAb! yNpasieHns 3asBkamu. KonnyecTBo HETOProBbIX
(BCex ocTasbHbIX) onepauuin 45 No60oro Trna NormHa orpaHnyeHo 1000 B cekyHay.

Mpy NPeBbILLIEHUM NIMMUTA COOBLLEHNIA, CUCTEMA KOHTPO/IS He TpaHC/MpyeT coobLueHre B sapo TC, a nocbliaeT nosib30BaTesto coobLue-
HWe-0TBET C yBeAOM/IeHNEM 06 0TKase B 06CNyxXuBaHuM, msgid=99 crepytolleii CTpYKTYypbI:

Mone Tun OnucaHvne
queue_size i4 KonuuecTtBo coobLeHwnit nonb3oBatens
penalty_remain i4 Bpewms B MunnvcekyHgax, no NpoLiecTsum KOToporo GydeT ycneLwHo npu-

HATO cnepywulee COO6LIJ,EHVIe OT 3TOro nosb3oBaresnsa

message c128 TekcT coobLieHns 06 oLumnbke

O6pallaem BHUMaHVE Ha f1Ba HioaHca:

1. KonmyecTBO COOBLLEHWIA 38 UCTEKLLYIO CeKyHAY oLleHmBaeTcs npu npuéme KAXXAOMO coobLueHus. 3T0 3Ha4MT, YTO ecv nosb3oBaresb
NOCTOSIHHO MPUCBISIAET 3aMpPOChl C YacTOTOW, 6O/bLLE, YEM MY paspeLLEHO, TO ero COOBLEHNS NepecTatoT 06pabaTbiBaTbCst BOOGOLLE.

2. CoobuieHne-oTKas ¢ TMnoMm 99 MOXeT ObITb MOC/IAHO B OTBET Ha J/1l060€e CoobLeHME Nob30BaTeNs.
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3.3.4. ABTOMaTn4yecKoe CHAATUE 3asABOK NMPU OTK/IIOYEHUMN NOo/1b30oBartenisi OT TOPros

B TC SPECTRA npenycMOTpeH MexaHW3M KOHTPO/IS 3a COCTOSIHUEM MOAKMoUeHus knneHTa (cepsuc "Cancel On Disconnect"), koTopblii
No3BO/IAET NPU OTK/YEHUN KNeHTa oT TC aBTOMaTu4yeckn CHUMaTb BCE aKTVBHbIE 3a8BKM KneHTa. CHUMAaOTCA TONbKO 06blyHbIe (6e3
CpoKa ncteyeHuns), 6esafpecHole 3asBKu.

[lna BKIOYEHNs cepBuUca (a Takke OTK/IUEeHNs) hupmMe-YUYacTHUKY TOProB HeOBXOAMMO nodaTb COOTBETCTBYIOLLEE pacrnopshkeHve Yepes
Knuentckuid LleHTp. CepBuc BktovaeTcs Ana naeHtudmkaropa (p2login), npuHagnexatiero oupme-YyacTHUKY.

Mpu nogknoyYeHUn naeHTndmkaropa ¢ BkatoueHHol ycnyroii "Cancel On Disconnect” k TC fns1 HEro akTUBUPYETCS PEXVM KOHTPONA 3a
cocTosiHneM nogkntodeHust (COD-pexum).

Norvka pa6oTbl MEXaHU3Ma KOHTPO/IS NOAK/IOUEHWIA crefytoLas:

* Ecnv gna knveHTta aktmeuposaH COD-pexuM, TO CrucTema OTC/IEXMBAET aKTUBHOCTb MOAK/TIOUYEHNSA HA TPaH3aKLMOHHOM ypoBHe. Kaxaas
KOMaHAa (COOﬁLLleHVIe) KNMeHTa, 3apernctpupoBaHHaa B CUCTEME, BHE 3aBMCMMOCTU OT €€ YCMeLHOCTU, TPaKTyeTCa Kak nposB/ieHne
AKTUBHOCTW.

« Ecnv 3a ycTaHOB/EHHbIN B KauecTBe Nopora HeakTMBHOCTY BpeMEHHO MHTepBaJl (B TekyLeli peanmsaumm = 20 cek.) KTUMEHT He OTNpaBu
HU OZHOrO COOGLUEHUsI UMK, NOTEPSIB MOAK/IOYEHNE K CUCTEME, He MOAK/IIUNUCS 3aHOBO, BCE €0 aKTUBHbIE 3asBKUM aBTOMATUYECKU
CHUMAtOTCS.

B03MOXHbIE CUTYyaLMKW, NPU KOTOPbLIX NPOVUCXOAUT 3anyck NpoLeaypbl CHATUS aKTUBHbIX 3a51BOK:
 KnueHT He oTnpaBu HK OAHOTO COOBLLEHNSA 3a YCTaHOB/EHHbIN Nepuog, BpeMEHMU.

* KnueHTckoe npunoxeHue notepssio CoeanHeHne ¢ poyTepomM. AKTUBHBIE 3a5BKN 6y,qu CHATbI N0 NCTEYEHUN YCTaHOB/IEHHOIO nepuoga
BpemMeHu.

» PoyTep noTepsin coeiMHeHVe ¢ CepBepoM A0CTyna. AKTUBHbIE 3asBKM ByAyT CHSTbI MO UCTEYEHWUN YCTAHOBIEHHOTO NEPUOAA BPEMEHMN.

. CepBep AOoCTyna norepsan coegnHeHune ¢ TC vnn yTparun paﬁOTOCI’IOCOﬁHOCTb BCnegcTemne BO3HWMKLUEN OLUNOKA. AKTUBHbIE 3a8BKU KW~
€HTOB, He YCTaHOBMBLUNX coegnHeHne ¢ 4pyrmm cepeepom aoctyna, 6y,CI,yT CHATbI MO NpowecTBnn BpeMeHn, yCTaHOBJ/IEHHOIO B Ka4ecTBe
nopora HeakTUBHOCTW.

+ B03MOXHa CuTyaLms, Korga cepeep A0CTyna, YacTMYHO yTpaumBas paboTocnoco6HOCTb, onoselaeT TC 06 aKTUBHOCTY OT MEHW CBOMX
K/IMEHTOB, HO (DAKTUYECKU TEPSIET C HUMU COoeanHeHMe. Takasa cuTyalyst He MOXeT ObITb naeHTUdMLMpoBaHa TC BUPXKM U [OMKHA BbiTb
yperynMpoBaHa Ha CTOpoHe Y4acTHUKa.

[ns Bcex knneHToB ¢ COD-pexrMoM 3asBKM Takke aBTOMATUYECKM CHUMAKOTCA MOC/1e OKOHYaHUS1 BeYEepPHEN TOProBol ceccum 1 npm Boc-
CTaHOB/IEHUN CUCTEMBbI Noc/ie cbos.

3asBku, cHATble MexaHu3MoMm "Cancel On Disconnect”, B Tabnuuax noMeyarTcs cneymanbHbIM cTaTycoMm (nosne xstatus).

Mpwn OTCYTCTBUM TOPrOBOI aKTUBHOCTW, YTOObLI NPEAOTBPATUTL CHATHUE 3asBOK, KIIMEHTCKOE NPUIOXeHWe JO/MKHO nHdopmuposaTts TC 06
aKTMBHOCTMN MOAK/TIOUYEHUS NyTeM OTNpaBku He pexe OAHOro pasa B 10 cekyHA, HO He vallle YeM pa3 B CeKyHAy, crneuuasnibHol KoMaHbl
CODHeartbeat (msgid=10000) cnepaytoLLeli CTPYKTYpbI:

Mone Tun OnucaHue

seq_number i4 Homep coobLieHns-xapTéuta (B TeKyLLeil Bepcum He NCNonb3yeTcs).

KomaHa He yuuTbIBaeTCcs Npu pacueTte c6opa 3a TpaH3akKuym.

CepBUC KOHTPONA MOAKMIOYEHWUI HE OTNPAaBMSET OTBETHbIX COOOLUEHMA Ha XapTOuTbl, MOITOMY NPW BbI30BE (OyHKLMM OTNpaBku CO-
obueHna crnefyeT 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 owmnbkm CG_MSG_P2MQ_TIMEOUT.

3.3.5. Notokn, nony4yaemblie OrmMHaMmu pasHbiX NOATUNOB

B 3aBMCMMOCTU OT MOATMNA JSIOTMHA MO/b30BaTeNst (OCHOBHOM, NPOCMOTPOBbINA MK TPAH3aKLMOHHBIA) pasfinieH nosyyaemblii UM Ha6op
NOTOKOB peninkauum.

OCHOBHOI1 /I0TMH Nony4yaeT criefytolime NOTOKW peninkauum:

* FORTS_CLR_REPL - KnupuHroasi uHcopmauusi

* FORTS_FEERATE_REPL - MNMOTOK TOUYHbIX CTABOK KOMUCCUIA BUPXU

* FORTS_BROKER_FEE_PARAMS_REPL - MapameTpbl A5 pacyeta 6pokepckoi kommuccum
* FORTS_BROKER_FEE_REPL - Bpokepckue Kkommuccum

* FORTS_FEE_REPL - NoTok koMuccuid 1 lTpaghoB 6upxm

* FORTS_PROHIBITION_REPL - 3anpeTbl

* FORTS_REFDATA_REPL - CnpaBo4yHas 1 ceccroHHas nHopmams
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Ecnu cnocob nonyyeHnst pbiIHOUYHbIX AaHHbIX — "arpermpoBaHHble cTakaHbl", OCHOBHOW SIOTVH Takke nosyyaer:
* FORTS_AGGR5_REPL, FORTS_AGGR20_REPL 1 FORTS_AGGR50_REPL - INoTOKM arpermpoBaHHbIX CTakaHOB

Ecnu cnoco6 nosyyYeHnsi pbIHOUHbIX AaHHbIX — "NOJHbIN XYypHas 3asBOK", OCHOBHOI I0TVH NOJy4aeT:

FORTS_TRADE_REPL - 3asBKku 1 cAenku nonb3osarens
FORTS_MM_REPL - ViHthopmaumsa 06 obasatensctsax MM
FORTS_USERORDERBOOK_REPL - 3asiBKu nonb3oBaresns: cpes3 crakaHa
FORTS_FORECASTIM_REPL - MporHo3 puckoB nocsie BO3MOXHO pa3fBukkiu
FORTS_INFO_REPL - CnpaBoyHas nHgopmaums

FORTS_PART_REPL - VIHhopMauusa o cpeacTBax U IMmmutax
FORTS_POS_REPL - NHdopmauusi o No3muusix
FORTS_TNPENALTY_REPL - HdopmaLusi o cbopax 3a TpaH3akuum
FORTS_VM_REPL - BapvaunoHHaa mapxa v npemusi
FORTS_DEALS_REPL - INMOTOK aHOHUMHbIX CAEN0K
FORTS_COMMON_REPL - O6uwas nHgopmauys no ceccum
FORTS_MISCINFO_REPL - [lononHutenbHas cnpaBoyHas nHdopmauus
FORTS_VOLAT_REPL - BonatunbHocTb

MOEX_RATES_REPL - Kypcbl Ba/1H0T OH-naiiH

RTS_INDEX_REPL - BupxeBble UHAEKCbI

FORTS_RISKINFOBLACK_REPL - Puck-napameTpbl 4511 mogenu bnaka-Lloynsa

FORTS_RISKINFOBACH_REPL - Puck-napameTpsl gns Mogenu baluense
FORTS_USER_REPL - Nonb3osatesnn

FORTS_REJECTEDORDERS_REPL - OTBeprHyTble B K/IMPUHT 3aABK/

FORTS_ORDLOG_REPL - IMOTOK aHOHUMHbIX 3as1BOK

FORTS_ORDBOOK_REPL - Cpe3 cTtakaHa. AHOHUMHbIA

MpocMOTPOBLIV TOTVH MoNnyyaeT cnegyoLiye NOTOKU penuKauuu:

FORTS_CLR_REPL - KnupuHrosas nHgopmauus

FORTS_FEERATE_REPL - [0TOK TOYHbIX CTABOK KOMUCCUIA BUPXM

FORTS_BROKER_FEE_PARAMS_REPL - lNapameTpbl A5 pacyeta 6pokepckoii komuccum

FORTS_BROKER_FEE_REPL - bBpokepckue komuccuu
FORTS_FEE_REPL - [MoTok komuccuii 1 wrpadoB 6upxu
FORTS_PROHIBITION_REPL - 3anpeTbl

FORTS_REFDATA_REPL - CnpaBoyHas v ceccroHHas nHdopmaus
FORTS_TRADE_REPL - 3asBKku 1 cAenku nosb3osarens
FORTS_MM_REPL - ViHthopmaums 06 obasatensctsax MM
FORTS_USERORDERBOOK_REPL - 3asiBk1 nonb3oBaresif: cpes ctakaHa
FORTS_FORECASTIM_REPL - MporHo3 puckos nocsie BO3MOXHO pasgBukku
FORTS_INFO_REPL - CnpasouHas nHdopmauus

FORTS_PART_REPL - NHdopmauusa o cpeacteax v aiMMmTax
FORTS_POS_REPL - VHthopmauusi 0 no3numsx
FORTS_TNPENALTY_REPL - UHthopmauus o coopax 3a TpaH3akLuum
FORTS_VM_REPL - BapvaunoHHas mapxa n npemms

FORTS_DEALS_REPL - N0TOK @aHOHUMHbIX CAEMN0K
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* FORTS_COMMON_REPL - O6was nicpopmanms no ceccum

* FORTS_MISCINFO_REPL - lononHutensHasn cnpaBoyHas nHgopmams

* FORTS_VOLAT_REPL - BonatnnsHocTb

* MOEX_RATES_REPL - Kypcbl Ba/1HOT OH-NaiiH

* RTS_INDEX_REPL - bupxeBble UHAEKChI

* FORTS_RISKINFOBLACK_REPL - Puck-napameTtps! ans mogenu bnaka-Lloynsa

* FORTS_RISKINFOBACH_REPL - Puck-napamertps! ans mogenu batuense

* FORTS_USER_REPL - lNonb3osarenu

* FORTS_REJECTEDORDERS_REPL - OTBeprHyTble B KNIMPUHT 3a5BKN

Ecnu cnocob nonyyeHusi pbiHOYHbIX AaHHbIX — "arpermpoBaHHble CTakaHbl", MPOCMOTPOBbLIA TOMUH TaKkKe NONyYaeT:
* FORTS_AGGR5_REPL, FORTS_AGGR20_REPL 1 FORTS_AGGR50_REPL - lNoTOK\ arpermpoBaHHbIX CTakaHOB
Ecnu cnocob nonyyeHusi pbIHOYHbIX AaHHbIX — "MOMHbIN XYPHaN 3asaBOK", NPOCMOTPOBBIV SIOTVH NosyYaer:
* FORTS_ORDLOG_REPL - [10TOK @aHOHUMHbIX 3a51BOK

+ FORTS_ORDBOOK_REPL - Cpe3 cTtakaHa. AHOHUMHbIA

TpaH3aKUMOHHbIW /IOTMH Nony4YaeT crieAyolme NOTOKM peninkauun:

* FORTS_CLR_REPL - KnupuHrosas nHgopmaums

* FORTS_FEERATE_REPL - MOTOK TO4YHbIX CTABOK KOMUCCUIA BUPXU

* FORTS_BROKER_FEE_PARAMS_REPL - MapameTpbl 4518 pacyeTa 6pokepckoii kommccum
* FORTS_BROKER_FEE_REPL - bpokepckue komuccum

* FORTS_FEE_REPL - INoTok koMuccuii 1 lTpaghoB 6Upxm

* FORTS_PROHIBITION_REPL - 3anpeThl

* FORTS_REFDATA_REPL - CnpaBoyHast U ceccroHHas nHopmaums
 FORTS_TRADE_REPL - 3asBku 1 caenkv nonb3osaresns

* FORTS_MM_REPL - NHdopmauus 06 obssatensctsax MM

* FORTS_USERORDERBOOK_REPL - 3asBk/ nonb3oBaTesia: cpe3 ctakaHa

* FORTS_FORECASTIM_REPL - NporHo3 pnckos nocne BO3MOXHON pasfsuikku

* FORTS_INFO_REPL - CnpasoyHas nHdopmauus

* FORTS_PART_REPL - NHdopmauus o cpeacTBax u immmTax

* FORTS_POS_REPL - ViHthopmaumsi 0 no3numusx

* FORTS_TNPENALTY_REPL - ViHchopmaums o cbopax 3a TpaH3akuum

* FORTS_VM_REPL - BapunaumnoHHas mapxa 1 npemus

* FORTS_USER_REPL - MNonb3oBartenu

* FORTS_REJECTEDORDERS_REPL - OTBeprHyTbie B KNIMPUHT 3a5BKN

3.3.6. CmMeHa napona AocTtyna B TOProByto cuctemy

Y nonb3oBartesis UMEeTCst BO3MOXHOCTb CAMOCTOSITE/IbHO CMEHUTb CBOIA naposib AoCTyna B TOProByto cuctemy. [ 3Toro MOXHO BOCNOSb-
30BaTbCA O4HUM N3 cneayrunx MeToaoB:

* BOCMO/Ib30BATLCA creuuanbHoii yTunuToli change password (€€ onucaHve faHo HUXe);

» Co3pgatb CBO& NpuIoKeHWe AN CMeHbl Napons (onMcaHne CooTBETCTBYHOLMX 06bekTOB API MOXHO HaliTh B okyMeHTe cgate_ru.pdf B
pasgene "O6bEKTbI NPOTOKOA M3MEHEHNS Napona”) n nocnaTtb B TOProByto cucTemy cooblieHne ChangePassword ¢ Heo6xoauMbiMu
napameTpamu (cM. pasgen "Metog ChangePassword").

YTtunuta change_password

YTunuta change_password npegHasHaueHa A5 n3MeHeHWsi Naponsi NoNb30BaTeNsa B TOProBOi cucteMe. YTuauta nosyvaert Ha BXOJ, CTa-
PbIi 1 HOBBI Naposb Nosib3oBatens, oTnpaeseT ux B TC SPECTRA, 1 nosiy4daeT oTBET 06 yCNeLHoli (M1 HET) CMEHE Mapons Nosb30-
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Baress B TOProBoii cucteme. Vcnosnb3yemblii yTUAMTOl NPOTOKON 06ecneymBaeT 3alyieHHy0 nepesady AaHHbIX, Naposib U NI0MUH Nosb-
30BaTesisi B OTKPLITOM BU/E MO CETW He NepesaloTcs.

YTunuta npeactaBnsieT coboii KOHCO/IbHOE NMPUIOXKEHKE C 3amyCcKOM U3 KOMaHAHOM CTPOKW, UCMOMTHSAEMBI dhaiin change_password.exe.
Haxoputcs: ana cpegpl Windows - C:\Moscow Exchange\SpectraCGate\bin\change_password.exe; ans cpegpbl Linux - \optimoex\cgate
\bin\change_password.

Mpw 3anycke yTuamTe MOryT 6bITb NEpeAaHsbl creaytolie napameTpbl:

--app_name UMS NpuIoxeHusi. HeobsizaTenbHbIli napameTp;

--local_pass naposb 4715 /I0Ka/IbHOTO COeAUHEHUS C poyTepoM. Heobs3aTe nbHbIi napaMeTp;

--host ip-aapec poyTtepa. Heobsi3atenbHblii napaMeTp, 3HaYeHne no ymonyaxumio 127.0.0.1;

--port nopT poytepa. Heobsa3atenbHbIil napameTp. 3Ha4eHne no ymonyaxuio 4001;

--ini ini-chainn ¢ HacTpolikamy nornpoBaHns. HeobsasaTenbHblli napameTp. Ecau ini-chaitn He 3agaH, pesynbtar onepauun

BbIBOAUTCS HA KOHCO/b.
Mpumep CTPOKKM 3anycka:

C:\Moscow Exchange\SpectraCGate\bin\change_password.exe --port=4001

[inA cmeHbl Napons Heo6XoAMMO BbINOMHUTL CreaytoLye AelACTBUS:

e 3anyctuTb yTUAUTY.

* B KOHCO/M BBECTM CTapbIii 1 HOBbIA NapPo/ib.

* Haxartb Enter.

YTunuta sosspattaet 0" B c/lyyae yCrneLHoro BbINo/IHeHUA KOMaHbl CMeHbI Napons u "1" B cnyyae Heycnexa.

O6paTnTe BHUMAaHWE, YTO NOJTyYEHME OTBETA 06 YCMELLHOM BbINO/IHEHMN O3HAYAET M3MEHEHWE Naposisi N0Nb30BaTe s B TOProBOli CUCTEME,
Npun 3TOM aBTOpM3aLMs TEKYLLETO COEAMHEHWS poyTepa He MeHsieTcs. [I/1s1 aBTopu3aLm poyTepa c HOBbIM NaposieM HEOGX0ANMO U3MEHUTL
naposeb B ini-chaiinie poytepa n nepesanycTutb poyTep.

3.3.7. MapTUumMoHNpoBaHMe MaTuymHra

B TC SPECTRA noggepxvsaeTca pasgeneHue (napTULnoHMpoBaH/e) TOProBbIX MHCTPYMEHTOB Ha rpynmbl, U TOProBAsS UMW pa3fesibHoO
Ha HECKOMbKMX He3aBUCUMbIX MOAY/AX CBEAEHNS 3asBOK (MOAYNAX MaTUMHIa), NPU 3TOM KaxAblli MOAy/b MaTynHra o6pabaTbiBaeT CBOKO
rpynny MHCTPYMEHTOB. MNpuHaANeXHOCTb MHCTPYMEHTA K rpynne (MaTyunHry) onpegensercs kogom 6asosoro aktmea (base_contract_code)
VNHCTPYMEHTA.

TpaHCcNAuMSA TOProBbIX AaHHbIX NPON3BOAMTCS TakkKe pasfesibHO M He3aBUCKMMO, A1 KXA0ro U3 MoAyneli MaTymHra HasHavarTcs cob-
CTBEHHblE MOTOKM penankauumn. NMpUHaaIexHOCTb NOTOKOB penvkauum MaTunHry onpegensiercs no noctdukcy _MATCHS${id} B HasBaHun
notoka, rae ${id} - ID mogyna matuuHra. Hanpumep, notok FORTS_TRADE_REPL_MATCHL - 3asBKkn 1 cenku nonb3osaresns no gbto-
YepcHbIM UHCTPYMEHTaM, KoTopble obpabatbiBatotcst Ha MATCHL.

[MoToKK, TpaHcAnpyemble pa3aenbHoO NS KaXA0ro matumHra (umetot noctchuke _ MATCHS${id}):
* FORTS_DEALS_REPL

- FORTS_FEE_REPL

¢ FORTS_FORECASTIM_REPL

* FORTS_COMMON_REPL

- FORTS_TRADE_REPL

* FORTS_ORDBOOK_REPL

* FORTS_USERORDERBOOK_REPL

* FORTS_AGGR5_REPL, FORTS_AGGR20_REPL, FORTS_AGGR50_REPL
* FORTS_ORDLOG_REPL

- FORTS_POS_REPL

« FORTS_VM_REPL

- FORTS_VOLAT REPL

[lna conocTaBneHnss HCTPYMEHTOB MAaTUMHIY, Ha KOTOPOM OHM 0bpabaTbiBatoTcs, B notoke FORTS_REFDATA_REPL TpaHcnupyeTcs Ta-
61vua instr2matching_map ¢ nonamu:

» base_contract_id - uncnoBoii ngeHTUrKaTop 6a30BOr0 KOHTPAKTa;
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* matching_id - naeHTUdMKaTOp MaTumnHra.

MprBA3Ka MHCTPYMEHTOB K MaTUY/MHraM MOXET MEHSITLCS NPU CMEHe TOProBOi ceccum.

HoBbI @nropyUTM NOMyYeHUSt TOProBbIX AAHHbIX:

« o Tabnuuam fut_sess_contents / opt_sess_contents ans isin_id onpegensiem kog 6asoBoro akTvea (base_contract_code).

« Mo Tabnmuam fut_vcb / opt_vcb gns base_contract_code onpegensem naeHtTudmkaTop 6asoBoro koHTpakTa (base_contract_id).
* B Tabnuue instr2matching_map no base_contract_id onpegensieMm naeHTnukaTop MmaTymHra.

* [N nonyyeHns TOProBbIX JaHHbIX MO MHCTPYMEHTY OTKPbIBAEM MOTOKM C COOTBETCTBYOLWMM _MATCHS${id}.

B TC SPECTRA Bepcuu 6.3 Mofynb cBeeHWs 3asiBOK OyAeT oAuH, U AN 06paTHOl COBMECTUMOCTM OCTaB/IEHbI CTapble MNOTOKW penn-
Kauuu (6e3 pasfeneHuns no matynHram), Ho B NOCNEAYHOLLMX BEPCUAX CUCTEMBI CTapble NOTOKW ByAyT yAasieHbl, No3TOMY Mos1b30BaTeNsAM
pekoMeHyeTcsl nepecTpansaTb CBOM CUCTEMbI HA paboTy C HOBLIMM NMOTOKaMM JaHHbIX. Takke B cucTeMy fo6aB/eHbl ABe HOBbIe KOMaHAb!
MoveOrder (msgid=438) n DelOrder (msgid=436), koTopble criefyeT UCNo/b30BaTh A1 NepeMeLLEHNs 1 yaaneHns 3asaBoK No doblovepcam
1 onuymoHam B TC € HECKONbKUMU MaTYUHIaMMU.

3.3.8. Tunbl NOTOKOB AlaHHbIX
PasnimyaloT criegytowme Tunbl NOTOKOB AaHHbIX:

» "NocToBepHblii" ('Reliable') - laHHble, ony6/IMKOBaHHbIE B TaKMX NOTOKAX, aKTyaslbHbl, JOCTOBEPHbI U HE NoA/IeXaT M3MeHeHu. Jlloboe
n3MeHeHue - 3T0 hOpC-Maxkop, CBA3aHHbIV C HELUTATHOM cuTyaumei Ha Bupxe. Ha faHHble 13 Takmx NOTOKOB YHaCTHUK MOXET NOTHOCTLI0
onupaTbCA NPU NPUHATAN PeLLEHNIA.

» "YcnoBHo pgoctoBepHbIit” (‘Almost Reliable') - Tpebyetcs cBepka ¢ oTyeTamu. [JaHHble B TakmMx NOTOKaX 06bIYHO HE noa/iexar n3me-
HEeHMI0, HO MOTYT ObITb pefikvne cuTyauuu, Koraa OKOHYaTelbHble 3Ha4YeHus, Nybavkyemble B OTYETax, OT/INYAKOTCS OT OHMalH AaHHbIX.
Hanpumep, pacyeTHas LieHa MOXET ObITb CKOppekTupoBaHa pelueHvem HKLL (Takas cutyaums npegycMOTpeHa perynsaTopHbIMA LOKY-
MeHTamMu). Ha faHHble U3 Takmx NOTOKOB YYaCTHVK MOXET ONUPaTbCs, C yH4ETOM, YTO BO3MOXHO NOTPebyeTcsA CKOPPEKTMPOBATb NOJyYEH-
Hble faHHble Ha OCHOBaHUM aBTOMaTUYEeCKOW CBEPKU C OTYETaMU.

¢ "NHchopmaymoHHbIii" (‘Informational’) - laHHble, Ha KOTOpbIE YYACTHNK HE MOXET NosaratbCs, Kak Ha e4UHCTBEHHbIV NUCTOYHMK NpU
NPVHATUN TEX WW VHBIX PelleHnid. JlaHHble U3 Takux NOTOKOB HYXHO UCMO/b30BaTb C OCTOPOXHOCTBIO, MO BO3MOXHOCTU, MPOBO/SA B3Be-
LLIEHHOe CPaBHEHWE C aHa/IOMMYHbIMY AaHHbIMMW, NOAYYEHHbIMW APYTM COCO60M. MPUMEPOM Takmx faHHbIX MOTYT CYXWUTb AaHHbIe O
BOMIATWNBHOCTU, KOTOPbIE HOCAT OLEHOUHbIN XapakTep, 3aBUCALLMIA OT MCNONb3YeMOl MOAENN 1 METOANKN pacyeTa.

Hwxke B Tabnuue npuBegeHa rpajauus noTokos no Tunam:

Mmsa noToka OnucaHve Tvn
FORTS_TRADE_REPL 3asBku 1 cAenkv nonb3osarens R
FORTS_ORDLOG_REPL [MOTOK aHOHVMHBIX 3aABOK R
FORTS_DEALS_REPL [MOTOK aHOHMMHBIX CAEMoK R
FORTS_USERORDERBOOK_REPL 3asBku nonb3oBaTenia: cpes3 ctakaHa R
FORTS_ORDBOOK_REPL Cpes cTakaHa. AHOHVUMHBIIA R
FORTS_PROHIBITION_REPL 3anpetbl R
FORTS_REFDATA_REPL CnpaBoyHas 1 ceccuoHHas nHgopmaums R
RTS_INDEX_REPL BupxeBble NHAEKCHI R
FORTS_INFO_REPL CnpaBoyHas nHgopmaums R
FORTS_USER_REPL Monb3oBarenu R
FORTS_REJECTEDORDERS_REPL OTBeprHyThie B KNNPUHT 3asiBKU R
FORTS_FEE_REPL MoToK KoMUCCUiA U LITpachoB GUPXN AR
FORTS_FEERATE_REPL [MOTOK TOYHbIX CTABOK KOMUCCHIT BUPXM AR
FORTS_CLR_REPL KnvupuHrosas nHcpopmaums AR
FORTS_COMMON_REPL O6was nHchopmaums no ceccmm |
FORTS_AGGR##_REPL ArpervpoBaHHble CTakaHbl |
FORTS_POS_REPL MHdopmaumsa o no3numsax |
FORTS_PART_REPL MHchopmaums o cpeacTBax U immmnTax |
FORTS_MISCINFO_REPL [lononHutenbHas cnpasoyHas nHcopmauus |
FORTS_MM_REPL MHdopmaums 06 obaszatensctsax MM |
FORTS_VM_REPL BapuaunoHHas Mapxa 1 npemusa |
FORTS_VOLAT_REPL BonatuibHOCTb |
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Amsa notoka OnucaHue Tvn
FORTS_TNPENALTY_REPL MHhopmaums o cbopax 3a TpaH3akuum |
MOEX_RATES_REPL Kypcbl BantoT OH-nali |
FORTS_FORECASTIM_REPL [MpOrHo3 prckoB Nocsie BO3MOXHOWM pa3aBUXK/ |
FORTS_RISKINFOBLACK_REPL Puck-napametpbl ansa mogenu bnaka-Loynsa |
FORTS_RISKINFOBACH_REPL Puck-napametpsl An1a mogenu bawense |

3.3.9. OrpaHu4yeHue KonuyecTsa o4HOBPEMEHHO OTKPbITbIX MOTOKOB pensinkauum ot og4HOro
coeauHeHusa PLAZA I

B cucteme cylecTByeT orpaHnyeHre Ha KonnyecTso 04HOBPEMEHHbIX MOANNCOK Ha oguH noTok PLAZA |l (Cgate) oT 04HOro L/H30BOr0
noruHa - He 6onee 20. MNpu NpeBbILLIEHNN 3TOTO OrpaHNYeHUs, Kakgas nocneaytoLas nonbiTka NoANMcaTbCa Ha MOTOK ByAeT 3aBepLuaTbes
¢ kogom ownbkn ERROR:TOO MANY CONNECTIONS, oTpaxatowiasics B XypHane pabotbl Cgate.

3.4. O6paboTKa HelTaTHbIX CUTYyaLui

3.4.1. BoccTtaHOB/€HME Npu notepe coeguHeHns ¢ bupxen
LLino3 PLAZA |l B cTaHAapTHOI KOHdMrypaumm ncnonbayet yeTbipe TCP coeavHeHNs ¢ cepBepaMmn Gupxu:
» CoefnHeHue AN Nofayn Npukasos/KOMaHM.

* CoeanHeHne [A718  MNOMYYEHUSS OCHOBHBIX  PbIHOYHBIX [aHHbIX. K TakMm [AaHHbIM  OTHOCATCA TMOTOKW —arperaros, MOTOKK
FORTS_ORDLOG_REPL, FORTS_DEALS_REPL, FORTS_TRADE_REPL, FORTS_COMMON_REPL.

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

+ CoefuHeHne [NS MOMYYEHWS AaHHbIX A8 BOCCTAHOB/IEHUSI MPWU BOCCTAHOB/EHWM CBA3W WM NEPBOHAYa/IbHOM MNPUCOeAVNHEHUN
(Snapshot).

R
Exchange |

Order

Management F’ﬂ mary Data Other Data Snapshot

Router

Application

cgate API

Puc. 18. Cxema coeHeHUIA

[insa obecneyeHnst HaLEXHOCTU B TOPrOBOI CUCTEME peann3oBaHo Ay6n1mMpoBaHve annapaTHbIX KOMMOHEHTOB, 0GCYXVBAOLLUX COeMHe-
HUS Nonb3oBaTeneld, ¢ NCnob3oBaHNeM 6anaHCUPOBLLMKOB Harpysku, KOTOpble HanpassioT NoMb30BaTesNsA NPW YCTAHOBKE COeANHEHUSI
Ha TOT cepBep, KOTOPbI HAMMEHEE 3arpyXeH B faHHbI MOMEHT.

3.4.1.1. AnarHocTuKa paspbiBa coeguHeHn

3a yctaHoBky TCP coeguHeHuii otBevaeT MO P2MQRouter, Bce HacTpoiikvi ANst faHHbIX COEAUHEHWIA NponMcaHbl B KOH(UIypauMoHHOM
dhavine poytepa, npy aTom coeanHeHne ana "Other Data" ykasbiBaeTcs kak ucxogsuiee default connection, a octasibHble kak ncxogsLume
direct connection. Takoe NOCTpOeHMe SIBNSIETCA OCHOBHOI LUTATHOI KOHMUIypaumeid npy NogKAHYeHn K cepBepHoli dhepme 6upxm. KoH-
dhurypaumsi coeMHeH NpW NOAKIIOYEHNN Yepes cepBep AocTyna 6pokepa MOXET OT/IM4aThbCs, B 3TOM c/lyyae TpebyeTcs 3anpallnBaTtb
KOHKPETHY!O KOHpurypaumio y BnagiensLa cepsepa.
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3a BOCCTaHOB/EHNE COeAMHEHUA B Cryyae paspbiBa Takke oTBeyaeT P2MQRouter, npu o6pbiBe OH aBTOMAaTUYeCKW, C 3aAaHHol ne-
PUOANYHOCTLIO NbITAETCA BOCCTAHOBUTL COEAUHEHME, NMPU 3TOM MOJIb30BATENLCKOE NPUIOKEHUE MOBANATL HA 3TW NPOLECCHl HUKaK He
MOXeT. VI B 3TOM cnyyae, OTCnenTb paspbiB COeAMHEHUS MPWUIOXKEHME MOJb30BaTeNs MOXET N0 u3MeHeHuo ctatyca P2MQRouter ¢
ROUTER_CONNECTED Ha ROUTER_RECONNECTING, nony4yast ysegomneHust 06 nameHeHun ctaryca ot ob6bekTa "connection”.

Bubnuoteka CGate BefeT cebsi cnegytoLm 06pas3om:

 Pa3spbIB coefjHeHUs ¢ reliToM 06paboTkN BXOAHbIX MPUKa30B ANArHOCTUPYETCA HENOCPEACTBEHHO B MOMEHT MOyYeHNs ownbku TCP-
coefuHeHus. MNpy aToM, 3aTPOHYTbIE pa3pbiBOM 06bekTbl publisher nepexoaaT B ownb6o4YHOE cocTosIHME.

» [lnarHocTuka paspbiBa COEAVHEHMS, NCNOIb3YeMOro A1 MOlyYEeHNS OCHOBHbIX PbIHOYHbIX AaHHbIX, MPONCXOAUT B TeueHne 30 CekyHa,
3aTpoHyThle 06bLEKTHI listener npy 3TOM NepexogaT B OLMOGOYHOE COCTOSHME.

O61bekTbl B cOCTOsAHUM ERROR HE06x01MMO 0CBOGOANTb, U C KaKoW-TO NEPUOAUYHOCTBLIO (Hanpumep, pa3 B HECKOSIbKO CEKYH/) NbITaTbCs
nepeoTKpbITb 3aHOBO.

3.4.1.2. OGpa6oTKa TaiimayToOB NpU OTNpaBKe KOMaHA/TpaH3aKunii

Mpu pabote c nybnukatopom Tuna p2mg W NOAMUCYMKOM p2mgreply KIUEHTCKAA KOoA4 MOXET MoNyu4nTb Kof —OTBeTa
CG_MSG_P2MQ_TIMEOUT, curHanv3vpyoLLmii 0 TOM, 4TO He Bbls1 MO/Ty4YeH OTBET Ha COObLLEHME, CCbl/IKa Ha KOTOPOoe nepefaeTcs BMe-
CTe C KO4OM OTBETa, B TeUeHWe 3aaHHOro nosb3oBateniemM BpeMeHu. MNonyyeHne oTeeTa Tuna "TaiimayT" cBMAETebCTBYET 0 Npobriemax
CcoefiMHeHNs N60 06 UHbIX NHAPPACTPYKTYPHBIX NPO6IEMax CO CTOPOHbI yUYacTHUKa Uy 6mpxu. Takas cuTyauus SBnseTcs cutyaumeii He-
onpeAeneHHOCTY - HEBO3MOXHO CkasaTb 6bl/10 /I OTPaBIeHHOe Co06LLEeHME ycneLwHo 06paboTaHo CUCTEMO UK HET. s MUHUMM3aLum
BEPOSATHOCTY TakmMx CUTyauuii creflyeT 3afaBatb 60/bLuMe TalimayThl B Koge - nopsigka 60 cekyHa,.

Mpy nosly4eHny oTBeTa Tvna "TaliMayT" pekoMeHAYeTCsi UMETb NPOLeAypY BepudiKaLmy OTNPaBIEHHOMO COOBLLEHUS:

1. MpoBepuTb, 4TO Napa nybankaTop p2mg 1 nognucurk p2mgreply He nepeLuny B OLWINBOYHOE cocTosHMe. Ecnv nybnunkatop nnm nognuc-
YMK B OLUMOBOYHOM COCTOSHUM, MPOBECTU UX 3aKPbITUE U YAASIEHNE N NHALMaIN3MPOBATDL 3aHOBO.

2. [ina komMaHg, ynpaBneHns 3asiBKaMi peKOMeHAYETCS BCeraa 3afaBartb BHELLHWI HoMep 3asBku (NnapameTp ext_id). B cnyyae nonyyeHus
"TaiimayTa" Ha komaHgy AddOrder nnm MoveOrder BO3MOXHOW 6e30nacHoli peakuvei 6yaeT yaanuTb 3asBKy C NMOMOLLbO KOMaHAb!
DelUserOrders ¢ ykasaHvuem ext_id.

3. Ecnu "talimayT" npov3oLuen npu yaasneHun/oTMEHE 3asiBKW, UCXOAUTE U3 NPeSnonoxeHus, 4to 3asska HE yaaneHa. MNostopute yaane-
HKe nocsie BOCCTaHOB/IEHNS coefiMHeHns unu yepes BMTC, pabortatouiee ¢ gpyrum LIOJ, 6upxu.

4. MNpoaHanusnpyiiTe AaHHble Tabnuubl COBCTBEHHBIX 3asBok orders_log notoka FORTS_TRADE_REPL Ha npegmeT Hanums uan oTcyT-
CTBWS B HeWi OTNpaB/ieHHbIX 3a5BOK U/ OTMEH 3as1BOK.

5. Ecnm "TalimayT" npoun3oLien npu oTnpaBke HETOPrOBOM KOMaHAbl, NPOaHa/IM3NPYinTe COCTOSTHME COOTBETCTBYHOLLEN Tab/MLpbl B NOTOKE
PEnINKy — OTPaXKEHBI /N TaM 3anpoLLIEHHbIE U3MEHEHNS.

3.4.1.3. NMpoueaypa BOCCTaHOBEHUS
B o6Luem cryyae, anropuTM BOCCTAHOB/IEHUS MOAKMOUEHUSA CNeayoLmii:
* TMocne cTapTa NpeanpuH1MaTh Nepruoanyeckue NomnbITKU OTKPbITb coeanHeHre ¢ P2MQRouter.
* [Npu BOCCTaHOBMEHUN CoeauHEHUs pyTepa ¢ ceTbio PLAZA |l 06beKT coegnHeHve nepeiiget B coctosHmne ACTIVE.

* TMpou3BeCTW OTKPbITHE HYXHbIX NOTOKOB. /151 yCKOPEHUsi NpoLeypbl BOCCTAHOB/IEHNS PEKOMEH/YETCS BbINOMHATL NOMyYeHNE faHHbIX
C MOMeHTa nocnesfHero o6HoBeHus:. Mpu OTKPbITUM NOTOKA CreayeT ykasblBaTb replstate, Nosly4YeHHbI B MOMEHT 3aKpbITHSA NOTOKA, N
SIBHO 3a/aBaTb HOMepa peBu3uii Ans TabnuL, 1 HOMEP XU3HW CXEMbI, UCMOMNb3YSA NOC/eLHNE HOMepa haKTUYECKM NOMYHYEHHbIX AaHHbIX.

+ lMpowu3BecTy BOCCTaHOB/IEHNE CNMCKA aKTUBHbIX 3asBOK (CM. fasnee).
» 3apeructpuposaTtb publisher onsa nprkasos/komaHA,

Hwuxe B Ta6m/|u,e npmeegeHbl pekomeHayemblie Cnocobbl BOCCTAHOB/IEHNS AaHHbIX B 3aBUCUMOCTHM OT NOJSTyHaemMoro noTtoka:

Nmsa notoka (TaGnuubl) NHcbopma- Cnoco6 BocCTaHOB/IEHUA
LuA B NOTOKe
FORTS_TRADE_REPL XypHanbl  onepauuii | CnncoK akTUBHbIX 3aABOK:
CO CBOVMMW 3asBKaMu
» orders_log no pbloyepcam u on-|* MCMonb3oBaHne notoka FORTS_USERORDERBOOK_REPL gns no-
LIMOHaMm nyyeHns snapshot, a 3atem otkpbiTie notoka FORTS_TRADE_REPL

C yKka3aHHbIM B snapshot HoMepoMm peBu3nu
YXypHan feicTeuii ¢ 3asaBKkamu:

« oTkpbiTe FORTS_TRADE_REPL c nocnegHero nosy4eHHoro Home-

pa peBu3um
FORTS_TRADE_REPL XypHanbl onepauuii | XXypHan AelAcTBUiA ¢ 3asiBKamu:
CO CBOVMMW 3asiBKaMu
* multileg_orders_log Mo cBsA3Kam
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Nmsa notoka (TaGnuubl)

NHcpopma-
Ly B NOTOKe

Cnoco6 BoccTaHOBNEHUs

¢ oTKpbITMe FORTS_TRADE_REPL c nocneaHero nosy4eHHoro Home-
pa pesu3un

FORTS_ORDLOG_REPL

» orders_log

MONHbIA  aHOHUMHbIA
XYpHan onepaumii ¢
3adBKaMu MO  oblo-
yepcam U onumoHam

Cn1COK aKTMBHbIX 3aBOK:

* ucnosnb3osaHne notoka FORTS_ORDRBOOK_REPL ans nonyyeHus
shapshot, a 3atem oTkpbITMe noToka FORTS_ORDLOG_REPL c yka-
3aHHbIM B snapshot HomepoM pesu3um

YXypHan genctseuii ¢ 3anBkamu:

« oTkpbITUe FORTS_ORDLOG_REPL ¢ nocnefgHero nosy4eHHoro Ho-
Mepa peBunsun

FORTS_ORDLOG_REPL

* multileg_orders_log

MONHbIA  aHOHUMHbI
XypHan onepauuii ¢
3as1BKaMu Mo CBsI3KaMm

YXypHan gencteuii ¢ 3anBkamu:

* oTkpbITUe FORTS_ORDLOG_REPL ¢ nocnefHero nosy4eHHoro Ho-
Mepa peBunsuu

FORTS_DEALS_REPL
* deal

* multileg_deal
FORTS_TRADE_REPL
e user_deal

* multileg_deal

XXypHan cpenok no
obloyepcam, cocTaB-
HbIM MHCTPYMEHTam 1
onuuoHam

MepeoTKpbITUE COOTBETCTBYHOLLETO MOTOKA C YKa3aHUeM NOC/IEAHETO Mo-
JlyYEHHOTO HOMepa peBu3vK Unu repl state, NoOy4EHHOrO B MOMEHT 3a-
KpbITVSI MOTOKA

FORTS_COMMON_REPL

O6Last pbIHOYHAS VH-
dopMaums no pbto-
yepcam ¥ onumoHam

MepeoTKpbITVE NOTOKA C HyNSA

FORTS_AGGR## REPL

CrakaHbl no dbtoyep-
cam v onuvoHam (## -
rny6buHa cTakaHa)

[epeoTKpbITE COOTBETCTBYIOLLENO NOTOKA C HYNA

FORTS_REFDATA_REPL

CnpaBsoyHas n ceccu-
OHHas vHhopmaums

BbICTpbIil cnocob:

* [lepeoTKpbITME NOTOKa C yKa3aHueM nocsiefHero nosy4yeHHoro Home-
pa pesmsnm nnm repI state, NoNy4eHHOro B MOMEHT 3aKpbITUA NOTOKa

JonycTumblii cnoco6:

» [epeoTKpbITUE NOTOKA C Hy/NA

FORTS_PART_REPL

MHbopMaLms o numm-
Tax

[epeoTKpbITUE NOTOKA C HYyNA

FORTS_POS_REPL

MHbopMaLms o nosu-
LMsAX

MepeoTKpbITVE NOTOKA C HyNSA

FORTS_VM_REPL

WHdopmaums o Ba-
praLMoHHON Mapxe U
npemum

MepeoTKpbITVE NOTOKA C HYNA

FORTS_VOLAT_REPL

MHhopmaums o Bona-
TUNBbHOCTU N TEOpEeTU-
4YeCkux LeHax onuyno-
HOB

MepeoTKpbITHE NOTOKA C HYNA

RTS_INDEX_REPL

3HavyeHnss BUpPXeEBbIX
WHAEKCOB

[epeoTKpbITUE NOTOKA C HYyNA

MpW BOCCTAHOB/IEHNN COEAMHEHMSI BAXXHOW 3aa4eil ABNAETCS NosyYeHre TeKYLLMX aKTVBHbIX 3asBOK N0Jib30BaTesNs:

1. MonyyeHne HaGopa aKTUBHbLIX B MOMEHT BOCCTaHOB/IEHUS 3asIBOK.
2. MonyueHue xypHan AeiicTBUI ¢ 3asiBKaMy B NEpUOS, OTCYTCTBUS COeJUHEHNS.

3apava 1 peluaercs nyTém nony4veHusi cpesa 3asaBok (FORTS_USERORDERBOOK_REPL) — 3asBku, OTCYTCTBYlOLME B cpe3e, Obin
CBEefleHbl UV OTBEPrHYTHI B NEPUOA OTCYTCTBUSA COeANHEHUS.

3apaya 2 peluaeTcs NosyyeHeM XypHasa AeicTBril co cBoMMU 3asBkamu (Tabnuua orders_log notoka FORTS_TRADE_REPL, a Takke
Tabnuua multileg_orders_log notoka FORTS_TRADE_REPL) 3a nepuog, 0TCyTCTBUS COeAMHEHWS. [11s 3TOro Hafo OTKPbITb COOTBETCTBY-
IOLLMIA NOTOK C yKazaHMeM Homepa peBu3nmn nocneHel thakTnuecku nosyyYeHHon Ao c6os 3anucu. Bece aeincTeus ¢ 3asiBKamu, NPpOMCXOAMB-
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LUMe A0 MOMEHTa BOCCTaHOBNEHWS, ByAyT OTPaXeHbl B BUAE 3anucei aTux tabnuu,. MIHamkatopom nosyveHus Bceli NponyLeHHoR nctopum
OelcTBUIA ¢ 3asiBKaMm SIBMISIETCS nepexof notoka B coctosiHe ONLINE.

MpumeyaHue: MNprBefeHHas Bbillie NpoLeaypa BOCCTaHOBIEHNA NOAXOAUT U A4/1A NO34HEro BXoaa.

3.4.1.4. O6GLWMe pekoMmeHgaunmn
B obuiem xe cryyae, 419 MUHMMU3aLMn BePOSTHOCTN BO3HMKHOBEHWS CETEBbLIX CO0OEB B MO/Ib30BATENLCKMX MPUIOXKEHMAX Bupxa peko-
MeHAyeT ycTaHaB/mMBaTb Ay6nunpytowime kaHasbl CBA3W, MMETb ABa SIorMHa 4151 LWk03a, C 0OAMHAKOBbIM HAB60POM Npas, U, COOTBETCTBEHHO,
3anyckatb O4HOBPEMEHHO ABa NO/Ib30BaTE/IbCKMX MPUMIOXEHNS, KOTOpble ByayT nonyvaTb OAMHAKOBbIE AAHHbIE, C BO3MOXHOCTLIO nepe-

K/TOUEHUST MexXay HAMK Npy c605X. Kak ansTepHaTmBa, B KOAe CaMoro NPUIoXKeHNs fO/MKeH BbITb NPeyCMOTPEH MEXaHU3M NePEKIHEHUsI
Ha Ay6numpyowmii KaHan CBsi3Kn, TO eCTb YyCTaHOBKa coegmHeHust ¢ P2MQRouter, paboTarowmm Yepes pe3epBHbIii KaHas K brpxe.
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Puc. 19. ly6nupoBaHune KaHanoB CBA3N

3.4.2. BoccTaHoB/eHMe Npu Npo6neMax B MH(pacTpyKType Bupxu

Mog TakMMy Npo6GieMamy MOHVMAIOTCS aBapui Ha CTOPOHe 6UPXK, CBA3aHHbIE C HapyLLeHusMu B paboTe sagpa TC unm cepsucos, gop-
MUPYIOLLUX KaKUe-IMG0 PbIHOYHbIE faHHbIe. Kak NpaBuio, 3To NPUBOAUT K OCTAHOBY U Nepesanycky 3TUX CEPBUCOB.

3.4.2.1. OuucTtKa gaHHbIX MO NOTOKaM

Mpu pernaMeHTHbIX paboTax, WTATHbIX UM HELUTATHLIX Nepe3anyckax CepPBUMCOB Ha CTOPOHE GUPXMW U MOCNe BOCCTAHOB/IEHUS CBSI3N C
K/TMEHTOM, CEpBHUCHI NY6NKALMK AaHHbIX NPUCHIIAT YBELOMEHUS 06 OUACTKE CTapbiX AaHHbIX, Nepes TEM Kak NpucbliaTb Tekyliee
COCTOSIHUE [aHHbIX.

YBegomneHus 06 o4UMcTke ecTb ABYX TUMOB:

* CG_MSG_P2REPL_CLEARDELETED — no kaxgoi Tabnuue, ¢ ykasaHuem peBwkeHa. YBeLOM/IEHNE NHCTPYKTUPYET K/IMEHTA O HEOb-
XOAMMOCTM YAa/IMTb BCE 3anucy co 3HaveHneM replRev MeHbLIVM, YeM yKka3aHo B yBeAOMIeHUN. [1na onTuMm3aumm nepesayn gaHHbIX,
B YBEAOM/IEHUN MOXET ObITb YKa3aH peBWXeH, paBHbI MAX(int64). DTO 03HAYaET, YTO K/IMEHT AO/HKEH NPOU3BECTM MOSHYI0 OYUCTKY
AaHHbIX No Tabnuue, Tabnmua byaeTt nepegaHa LEesImKoM.

* CG_MSG_P2REPL_LIFENUM - ansa Bcero notoka pensivkaummn LesmkoM, C yKkasaHuem HOBOTO "HoMepa XM3HW" notoka. O3HavaeT cy-
LLIECTBEHHO M3MEHEHWNE AaHHbIX MOTOKA CO BPEMEHU MOC/eAHEr0 coeanHeHns. KNMeHT AO/MKeH OYMCTUTb BCE AaHHble Mo BCEM Tabnu-
LaMm, AaHHble 6yayT nepedaHsbl "¢ Hyns".

3.4.2.2. BO3MOXHble U3MEHEHUS AAHHbIX NPU HELUTaTHOI pa6oTe cepBUCOB NyGMKaLum

B wratHom pexume paboTbl, BKIHOYASA pernameHTHble paboTbl BO BHETOPrOBOE BPEMS, NMPU OTKPbITUM WAV NEepPeoTKpbITUM nbo-
ro MoToka pensvkauum, Kpome MOTOKOB, CBSA3aHHbIX C UcTopueit 3asBok u caenok (FORTS_TRADE_REPL, FORTS_ORDLOG_REPL
n FORTS_DEALS_REPL), KNMeHT MOXeT nonyumTb kKak HoTudmkaumm CG_MSG_P2REPL_CLEARDELETED, Tak v HoTubukauuu
CG_MSG_P2REPL_LIFENUM, koTopble TpebyeTcs KOPPeKTHO 0bpaboTaTs.

B wTaTHOM pexume A/1si NOTOKOB, CBSA3aHHbIX C UCTOpUEl 3as1BOK 1 cAenok (CM. Boilwe), ysegomneHne CG_MSG_P2REPL_LIFENUM pac-
CbI/TAETCA TOJILKO NPU CMEHe BEPCUM CUCTEMBI, MOC/IE TECTOBbLIX TOProB, YTOOLI N0NL30BATE/IN OYMCTUIN TECTOBLIE AaHHble. B yBegomie-
HUM CG_MSG_P2REPL_CLEARDELETED yka3biBaeTcs 3HaueHue replRev aAns nepBoii No BpeMeHW, JOCTYNHOWN B CUCTEME B HACTOALWMI
MOMEHT 3a5BK1 WU CLESKN.
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Mpuxop ysegomnenns CG_MSG_P2REPL_LIFENUM ¢ HOBbIM "HOMEPOM XM3HU" MOTOKa HEMOCPEACTBEHHO B TOpPrax o3Ha4yaert, yto B TC
npousoLuen cepbesHblil c6oli, 1 TpebyeTcst NnepenocnaTb AaHHble N0 3as8BKam ¥ cAernkam, KOTopble MOIIM BbITh yXe pa3ocnaHbl Nosb30-
Barenam.

[lononHnTensHO No KaHasnam, He cBsi3aHHbIM ¢ camoil TC (cuctema COW, HOBOCTM Ha caliTe bupxu v T.n.), byaet nybnunkoaTbCcs NHGOpP-
Maums o0 TOM, 6bIM /N B pe3y/ibTaTe NcnpasBneHns OLNBOYHbIX AaHHbIX 3aTPOHYThI AaHHbIE, KOTOPble PeasibHO NONasu K Nob30BaTe/AM.
B yacTHOCTM, BbI/T I OTKAT K COCTOSIHMIO CUCTEMbI 10 MOMEHTa aBapuu, U Kakoi NnocrnefHnii HoMep 3asiBKu 1 CAeKu Noc/ie nepesanycka
cuctembl ByfeT [OCTYNeH No/b30BaTenio.
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4. OnucaHue cxembl pennukauum FORTS_PUBLIC
4.1. Notok FORTS_TRADE_REPL - 3asaBku u cgenku nonb3oBartens (Type=R)

4.1.1. Cxema gaHHbIX
Tabnuupbl:
« orders_log - XXypHan 3asBok
« multileg_orders_log - XXypHan 3aaB0OK N0 CBsA3Kam
« user_deal - )XypHan caenok nonb3osartens
» user_multileg_deal - >XypHan caenok nonb3oBaTens No cBsi3kam
« heartbeat - Cnyxe6Hasi Tabnmua cepBepHbIX YacoB
« sys_events - Tabnuua co6bITHi
4.1.1.1. Ta6nuua orders_log: XXypHan 3asaBoK

Ta6n. 2. Monsa ta6nuubl orders_log

Mone Tun OnucaHune

repllD i8 CnyxebHoe nosne nogcucTeMbl penmkalmm

replRev i8 CnyxebHoe none noAcucTeMbl pennkaumm

replAct i8 CnyxebHoe none nogcucTeMbl penkaumm

public_order_id i8 MaeHTndmMKaLMoHHbIN HOMep 3asBku (418 aincbepros - HOMepP BUAMMOINA
yacTtu alicbepra)

sess_id i4 MaeHTudmkaTop TOprosoii ceccum

isin_id i4 YHVKasbHbIN YACIOBOW UAEHTUUNKATOP NHCTPYMEHTa

public_amount i8 KonnuyectBo KOHTpakToB B onepauuu (47158 aiicbepros - KONMYECTBO KOH-
TPakToB B onepauumun No BUAMMOIA YacTu alicbepra)

public_amount_rest i8 OcTaBLUeecs KO/IMYeCTBO KOHTPAKTOB B 3asiBke (4719 aiicbepros - octas-
Lueecst KOJIMYeCTBO KOHTPAKTOB B BUAMMOW YacTu alicbepra)

id_deal i8 MaeHTudbmkaTop cAenky No AaHHOW 3anncu XypHana 3asBokK

xstatus i8 PacLumpeHHbIl cTaTyc 3as8BKu

xstatus2 i8 Paclumpenve gns ctatycos 3asiBOK (B AOMO/IHEHME K MO0 Xstatus)

price d16.5 Llena

moment t Bpems usmeHeHusi COCTOSIHWS 3as1BKN

moment_ns u8 Bpems nsmeHenuss coctosiHus 3asaBku (UNIX-BpemMs B HaHOCEKyHAax Mo
ctaHgapty UTC)

dir i1 Hanpaenexve

public_action i1 [JelictBue c 3asaBKoli (4N aiicbepros - AeliCTBME C BUAUMOL YacTblo aiic-
6epra)

deal_price d16.5 LleHa 3ak/to4eHHO caenkm

client_code c7 Kof knneHTa

login_from c20 NorvH nonb3oBartens, NOCTaBUBLUETO 3asiBKy

comment c20 KommeHTapuii Tpeligepa

ext_id i4 BHeLUHWiA Homep

broker_to c7 Kop, SPECTRA chupMbl-agpecara BHECUCTEMHO 3asiBKu

broker_to_rts c7 Kog, PTC dhmpmbl-agpecata BHECUCTEMHOI 3a5BKU

broker_from_rts c7 Kog, PTC dompmbl - Bnagensua 3asskn

date_exp t [Jata ncreyeHns 3asBkn

id_ordl i8 Homep nepBoii 3asBkn

aspref i4 MpeHTndomkaTop nonb3osartens. Ans 3asBokK, NoAaHHbIX oT SMA-noruHa -

naeHtudnkarop 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)

reason i4 Mpu3Hak (NpuyrHa) 3asBKKW, BbICTABNEHHON 151 3aKNOUEHNUSA CAEMNKN ype-
rynnpoBaHus 06a3artenbCTB.

compliance_id cl Cnocob BBOAA 3as1BKM

MpumeyaHus:

« lMone xstatus npeacTaensiet co6oi GUTOBYIO Macky, NepeyeHb BO3MOXHbIX 3HAUEHWIA NONs NpuBeAeH B pasgaene MpusHaku, BbICTaB/s-
eMble Yy 3asiBOK 1 CAEJOK.

* [one dir MOXeT NpYHNMaTL Criefytowme 3HaueHns:
1 Buy
2 Sell
* [one public_action MOXeT NpYHUMAaTL CneayroLne 3HayeHms
0 3asBka yfasieHa
1 3asBka gobasneHa
2 3asBKa cBefeHa B cAenky
» Mone id_ordl cofiepx1T HOMepP NepBOii 3asiBKM B NOC/1EL0BATENBHOCTY NEPEBbICTAB/IEHN 3asiBKM CO CPOKOM UCTEUYEHUS
» [Mone private_action (action) MOXeT NpUHUMaTh cneayoLine 3HavYeHms:
0 3asBka yganeHa
1 3asBka gobasneHa
2 3asBKa cBefeHa B caenky
3 3asiBka fo6aBneHa B pesynbrate NosiB/IEHNs HOBOV BUAMMOI yacTu aiicbepra

« [lone reason MOXeT NPUHUMATL CefyHoLIMe 3HAUYEHNS:

0 O6bl4Has 3asBKa

4 BanaHcupytowe CpoYHble KOHTPaKTbl, 3aK/04YeHHbIe ¢ Jo06POCOBECTHLIM YHaCTHUKOM KMpUHra 6e3 nogaum 3asiBok

6 3akpbiBatoLiye CpoyHble KOHTPaKTbI, 3aK/Tl0YEHHBbIE B paMKax npoLeaypbl kpocc-aedhonTta

7 3akpbiBatoLme CpoyHble KOHTPaKTbl, 3aK/IHYEHHbIE B CBSA3U C HEUCMONHEHNEM MapXuHasibHOro TpeboBaHus

8 3akpbiBatoLye CpoyHble KOHTPaKTbl, 3ak/Il0UEHHbIE B CBS3W C HeucnosHeHnem O6s3aTenbcTBa No NocTaBke Mo MOCTaBOYHbIM

CpOYHbIM KOHTpakTam Ha gparoleHHble MeTassibl
100 WHoe

¢ Mone compliance_id MOXeT NpMHUMaTh Cneaytolme 3Ha4YeHus:

""" (npoben nnu nycras cTpoka) He 3anonHeHo/He 3apaHo

M PyuHoii BBOA,

S B pe3ynbrate cpabarbiBaHWs YCIOBHOMO MOPYYeHKs (CTON-10cC)
R B pesynbrare paboThl aniroputMa-po6ora
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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. 3. Nonsa Ta6nuubl multileg_orders_log

Mone Tun OnucaHvne

repllD i8 CnyxebHoe nose nogcucTeMbl penmkawmm

replRev i8 CnyxebHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe nosie NnoacuUcTeMbl penmkalmn

public_order_id i8 NaeHTUMKaLMOHHLIA HoMep 3asiBKK (4151 aiicbeproB - HOMep BUAMMOL
yacTu aiicbepra)

sess_id i4 MaeHTudmkaTop TOproBoii ceccum

isin_id i4 MaeHTndmKaTop MHCTPYMEHTA-CBSA3KM

public_amount i8 KonnuyectBo KOHTpakToB B onepauun (47158 aicbepros - KONMYECTBO KOH-
TPakKTOB B onepauumn no BUAMMOIA YacTu alicbepra)

public_amount_rest i8 OcrTaBLueecs KOMYeCTBO KOHTPAKTOB B 3asiBke (415 aiicbepros - ocTas-
LLeecs KONIMYeCTBO KOHTPAKTOB B BUAUMOI YacTu aiicbepra)

id_deal i8 MaeHTudmkaTop cAenky No AaHHOW 3anncu XypHana 3asBokK

xstatus i8 PacLumpeHHbIl cTaTyc 3asBKu

xstatus2 i8 PaclumpeHne gns ctatycos 3asiBOK (B LOMOSIHEHUE K MOS0 Xstatus)

price d16.5 Llena. Mosne He ucnosb3yemcs.

moment t Bpems nsmeHeHusi COCTOSIHWS 3as1BKN

moment_ns u8 Bpemsi usmeHeHusi coctosiHnsa 3asBku (UNIX-Bpemsi B HaHOCEKyHAax no
cTaHgapty UTC)

dir i1 HanpaBneHnne

public_action i1 [LeiictBune ¢ 3asBKoii (aNs alicbepros - AeliCTBUE C BUAMMOI YacTbto aic-
6epra)

deal_price d16.5 LleHa nepBoii HOrM 3ak/KO4YEHHO CAEMKu

rate_price d16.5 CraBka 3aaBKW. [1osie He ucro/ib3yemcs.

swap_price d16.5 CBoOn-LeHa 3asBk1

client_code c7 Kog, knneHTa

login_from c20 JNorvH nonb3oBaTtens, NOCTaBUBLUEro 3asBKy

comment c20 KommeHTapwuii Tpeligepa

ext_id i4 BHeLHWin Homep

broker_to c7 Kon SPECTRA chupMbl-agpecata BHECMCTEMHOW 3as1BKW

broker_to_rts c7 Kog, PTC chmpmbl-afipecata BHECUCTEMHOI 3a51BKU

broker_from_rts c7 Kog, PTC dhmpmbl - Bnagenbua 3asaBkn

date_exp t [ata ncteueHus 3anBku

id_ord1 i8 Howmep nepBoli 3asBku

aspref i4 MpaeHTudmkatop nonb3osarens. [ns 3asBokK, NogaHHbIX 0T SMA-noruHa -
naeHtndunkatop MASTER-normHa.

private_order_id i8 MaeHTndMKaLMOHHBIN HOMep 3asBku (4718 aiicbeproB — naeHTudmKaum-
OHHbI HOMep Bceil aiicbepr-3asBKu)

private_amount i8 KonmuecTBO KOHTpPaKTOB B onepauumn (415 aiicbeproB — KOMUYECTBO KOH-
TPaKTOB B OMepaLymmn co Bceit ancbepr-3asiBKoi)

private_amount_rest i8 OcTaBLUeecs KO/IMYECTBO KOHTPAKTOB B 3asiBKe (4719 aiicbepros - ocTas-
LLIieecs KONM4YecTBO KOHTPaKTOB BO BCeli aiicbepr-3asBke)

variance_amount i8 AMNAMTYfa OTKNIOHEHUS (B KOHTpaKTax) ciy4aiiHol HaabaBku K BCM/ibiBa-
toLLel YacTu aiicbepr-3asBkm

disclose_const_amount i8 KonuyecTBo efnHUL, MHCTPYMEHTA B MOCTOSIHHOW COCTaBNAIOLLENA BCMN/bI-
BaloLLlell yacTu alicbepr-3asBku

private_action i1 [LelicTBue ¢ 3asBKOI (o151 aiicbeproB — AelicTBME B OTHOLLEHUN BCeli aiic-
6epr-3asBkun)
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Mone Tun OnucaHune

reason i4 Mpu3Hak (NpuyrHa) 3asBKKW, BbICTABNEHHON N5 3aKMIOYEHNS CAEMNKN ype-
rynmpoBaHusi 06a3aTenbeTB.

compliance_id cl Cnocob BBOAa 3a5BKM

MpumeyaHus:

« [Mone xstatus npeacTaenser co6oii GUTOBYIO Macky, nepeyeHb BO3MOXHbIX 3HAUEHWIA MO/ NpuBeAeH B pasaene Mpu3Haku, BbICTaBNs-
eMble Yy 3asiBOK 1 CAEJOK.

 [one dir MOXeT NPUHUMATL CefyloLune 3HaUYEHNS:
1 Buy
2 Sell
* Mone public_action MOXeT NpuHUMaTh cneaytoLine 3HavYeHus
0 3asBka yganeHa
1 3asBka fobaBneHa
2 3asBKa cBefeHa B cLenky
« [Mone private_action (action) MOXeT NpYHUMATL Criedyome 3HaYeHNs:
0 3asBka ypasieHa
1 3asBka gobasneHa
2 3asBka cBefeHa B CcAenky
3 3afBka gob6asneHa B pesynbrate NosiBfieHNs HOBOI BUAVMMON YyacTu aiicbepra
* lMone reason MOXET NPUHUMATL CNeaytoLmne 3HaYeHNS:
0 O6bl4Hasn 3asBKa
4 BanaHcupytowme CpoyHble KOHTPaKTbI, 3ak/4YeHHble ¢ Jo6poCOBECTHbIM YYACTHUKOM KIMpUHra 6e3 nogayuv 3asBok
6 3akpbiBatoLme CpoyHble KOHTPaKTbl, 3aK/IYEHHbIE B pamMKkax npoueaypbl Kpocc-gedonrta
7 3akpbiBatolme CpoyHble KOHTPaKTbI, 3aKM0YEHHbIE B CBA3W C HEUCMONHEHNEM MapXuHaibHOro TpeboBaHus

8 3akpbiBatolme CpoyHble KOHTPaKTbI, 3ak/i0YEHHbIE B CBA3M C HeucnonHeHneM O6si3aTenbCcTBa N0 NOCTaBKE MO NOCTaBOYHbLIM
CpOYHbIM KOHTPaKTaM Ha AparoLeHHble MeTa bl

100 WHoe

* Mone compliance_id MOXeT NpuHMMAaTh Cneaylolime 3Ha4YeHns:

" " (Nnpoben nam nyctas CTPoKa) He 3anonHeHo/He 3agaHo

M PyuHoii BBO,

S B pesynbrate cpabatbiBaHWs YCIOBHOTO NopyyeHust (CTon-nocc)
R B pe3ynbrate paboTbl anroputma-pobota

A B pesynbrare anroputma aBTocnefoBaHns

D 3akpbITvie Mo3ULMK B pe3ynbrate He ucnosHeHHoro MarginCall

4.1.1.3. Ta6nuuya user_deal: )XypHan cgenok nonb3oBarens

Ta6n. 4. Nonsa Taénuybl user_deal

Mone Tun OnucaHvne

repllD i8 Cnyxe6bHoe none nNoAcucTeMbl pennkawumm

replRev i8 CnyxebHoe none nogcucTeMbl penkaumm

replAct i8 CnyxebHoe none nogcucTeMbl pennkaumm

sess_id i4 MaeHTudmkaTop TOproBoii ceccum

isin_id i4 YHVKasbHbIN YACIOBOW UAEHTUMUNKATOP NHCTPYMEHTA
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Mone Tun OnucaHune

id_deal i8 Homep caenku

id_deal_multileg i8 Homep caenku no ceaske

id_repo i8 Homep caenkv no apyroi Hore

Xpos i8 Konuyectso no3uuuii N0 MHCTPYMEHTY Ha pbIHKE Mocne caenkv

xamount i8 O6beM, KOIMYECTBO €AUHULL MHCTPYMEHTA

public_order_id_buy i8 MaeHTndmkaTop 3asBKM Mokynatens (4ns aic6epros - HOMep BUAMMOLNA
YyacTu alicbepr-3asiBku nokynartess)

public_order_id_sell i8 MpaeHTndomkaTop 3asBkv npogasua (419 aiicbepros - HOMep BUAMMON Ya-
CTV aiicbepr-3asBku NpogasLa)

price d16.5 LleHa

moment t Bpems 3aknoueHns caenku

moment_ns u8 Bpewms 3akntoueruns caenku (UNIX-Bpemsi B HaHOCeKyHAax Mo ctaHaapTy
uTC)

nosystem i1 Mpu3HaK BHECUCTEMHO CAeNKN

xstatus_buy i8 CraTtyc cenku co CTOPOHbI NoKynartens

xstatus_sell i8 CraTtyc caenku co CTOpOHbI NpogasLa

xstatus2_buy i8 PaclwpeHne ans ctatycos cenok (B AONOMHEHME K MO0 Xstatus_buy)

xstatus2_sell i8 PaclwvpeHve ans ctatycos cienok (B AonosiHeHne K nonto xstatus_sell)

ext_id_buy i4 BHeLIHW HOMep 13 3as1BKM NoKynaTens

ext_id_sell i4 BHeLWHW# Homep 13 3asBkK NposasLa

code_buy c7 Kog nokynarens

code_sell c7 Ko npopgasua

comment_buy c20 KommeHTapuii 13 3asBku nokynaress

comment_sell c20 KommeHTapwii 13 3asBku npogasLa

fee_buy d26.2 C6op no caenke nokynarens

fee_sell d26.2 C6op no caenke npogasua

login_buy c20 JlorvH nonb3oBatens nokynatens

login_sell c20 JlorvH nonb3oBarens npogasLa

code_rts_buy c7 Kog PTC dompMbl nokynarens

code_rts_sell c7 Kog PTC dhmpmbl npogasua

private_order_id_buy i8 MaeHTndmkaTop 3asBku nokynatens (ans aicbeproB - naeHTudmkaTop
BCelt alicbepr-3asBky nokynaresis)

private_order_id_sell i8 MaeHTudhmkaTop 3asBku npogasua (415 ailcbepros - naeHTUgrKaTop Beelt
alicbepr-3asBky nNpoaasLa)

reason_buy i4 MpusHak (NprunHa) cenkv yperynmpoBaHus nokynarens.

reason_sell i4 Mpu3Hak (NpuunHa) caenkn yperynuposaHusa npogasLa.

Mpumeyanus:

* 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 CAEMNOK

« Mons xstatus_sell n xstatus_buy siBnsitoTCs 6UTOBLIMM Mackamu (MoApo6Hee cM. pasgen MpusHaky, BbICTAB/ISIEMbIE Y 3asIBOK U CLAEMOK)

e [lna TexHn4ecknx caenok, ABNSIWMMNCS pesynbsTataMu CAenoK No MHCTPYMeHTam-CBsi3kaM, nosie nosystem Bcerga ycTaHOBMEHO B 1,
BHE 3aBMCVMOCTY OT TOT0, AAB/IAETCA NN CAe/Ka No CBA3Ke CUCTEMHOI MW aApecHoi. Jns onpeaeneHns cUCTEMHOCTU UCXOAHON CAeNKN
HaZ0 MCNOJIb30BaTh NPMU3HaK NOSYStem COOTBETCTBYOLLEN 3anucy Tabnuubl multileg_deal.

* Mone id_repo cogepXut HoOMep CAeKn No Apyroi Hore. [ns |- Horv nosie cogepXxuT HoMep caenkm no lI-i Hore, ans II-i Horn — Homep
caenku no I-i.

« Mone id_deal_multileg conepXuT Ko cenkn no MHCTPYMEHTY-CBA3Ke, B C/lydae ec/v JaHHas 3anucb sIBNSIeTCS 3anuchio 0 TEXHUYECKO
caenke. B cryyae caenkvt no 06b6IMHOMY MHCTPYMEHTY fiaHHoe nosne coaepxuT 0.

« [ina "dyxux" caenok B nonsx xstatus_buy n xstatus_sell moryT BbicTaBnsATbecst npu3Hakn NonQuote, ClearingTrade, Address u Strategy.

* B cgenkax akcnupauum id nopyyeHus Ha akcnvpaumio ykasbiBaeTca B nosne private_order_id_buy, ecnu akcnnpyupoBasics ONLMOH KO,
nn6éo B none private_order_id_sell, ecnv akcnmpuposasics ONUKUOH MyT.

104



12.04.2024 PLAZA Il wnto3 Bepcua 7.24

« Mons fee_buy u fee_sell cogepxaT oLEHOYHbI pasmep nMMUTa, 6/10KMPYEMOro Moj, KOMUCCHIO NO caenke. Pasmep komuccumn Heobxo-
anmo cMoTpeTh B notoke FORTS_FEE_REPL.

* longa reason_buy n reason_sell MOryT NpUHUMaTh cnegyrouime sHa4eHnA:

0 O6bl4yHas caenka

4 BanaHcupytowme CpoUHble KOHTPaKTbI, 3aK/oUeHHble ¢ JJl06pOCOBECTHLIM YYACTHUKOM KMpUHra 6e3 nofauv 3asiBok

6 3akpbiBatoLyie CpoUHble KOHTPAKTbI, 3aK/HOUEHHbIE B paMkax npoLieaypbl Kpocc-gedonta

7 3akpbiBaole CpoUHbIE KOHTPAKTbI, 3aK/HOUEHHbIE B CBA3U C HEMCMOIHEHUEM MapXuHaIbHOro TpeGoBaH!s

8 3akpbiBatolie CpoyHble KOHTPAKTbI, 3aK/IHOUEHHbIE B CBSI3U C HeMcnonHeHneM O6si3aTefbCTBa Mo NOCTaBKe MO NOCTaBOYHbLIM

CpO‘-IHbIM KOHTpaKTaM Ha gparoueHHblie MeTaslsibl

100 WHoe
4.1.1.4. Tabnuua user_multileg_deal: XXypHan caenok nonb3oBaresis No cBA3KaMm

Ta6n. 5. Nonsa Ta6nuupbl user_multileg_deal

Mone Tun OnucaHue

repllD i8 CnyxebHoe nose nogcucTeMbl penmkawmm

replRev i8 Cnyxe6bHoe none noAcucTemMbl penkaumm

replAct i8 CnyxebHoe nosie noacucTeMbl penmkaymm

sess_id i4 MaeHTudmkaTop TOproBoii ceccum

isin_id i4 M aeHTudrKaTop MHCTPYMEHTa-CBA3KM

isin_id_rd i4 MaeHTndmKaTop MHCTPYMEHTa NepBoii HOMn

isin_id_rb i4 M aeHTudmkaTop MHCTPYMEHTa BTOPOIA HOrn

duration i4 PasHuLa B kaneHAapHbIX AHAX MEXAY AaTaMun UCMOTHEHNSA ABYX dbloyep-
coB

id_deal i8 Homep caenku no ceaske

id_deal_rd i8 MaeHTudmkaTop cenkv no nepeoii Hore

id_deal_rb i8 MaeHTndmkaTop caenku no BTOpPOit Hore

public_order_id_buy i8 MpeHTuchmkatop 3asBku nokynartens (ans aincbeproB - HOMep BUAMMOL
yacTu alicbepr-3asiBku nokynartess)

public_order_id_sell i8 MpaeHTudmkaTop 3asBky Npogasua (41 aiicbepros - HOMep BUAMMOL Ya-
CTU aiicbepr-3asBku NpoaasLa)

xamount i8 O6beM, KOIMYECTBO €AUHUL, MHCTPYMEHTa

price d16.5 LleHa nepBoii YacT NapHOW CBSA3KM

rate_price d16.5 CTaBka caenku

swap_price d16.5 CBor-LieHa caenkm

moment t Bpems 3aknioueHns caenku

moment_ns u8 Bpewms 3akntouermns caenkm (UNIX-Bpemsi B HAHOCeKyHAax Mo cTaHAapTy
uTC)

nosystem i1 MpuW3HakK BHECUCTEMHOI cAenku

xstatus_buy i8 PacLumpeHHbIli cTaTyc cenkn co CTOPOHbI NoKynatens

xstatus_sell i8 PaclumnpeHHbIii cTaTyc cenky co CTOPOHbI NpoAaBsLa

xstatus2_buy i8 PaclwmpeHne ans ctatycoB caenok (B AONO/HEHME K MO0 xstatus_buy)

xstatus2_sell i8 PaclunpeHune gns ctatycos CAenok (B 4OMNOMHeHMe K nosto xstatus_sell)

ext_id_buy i4 BHeLLUHWIA HOMep 13 3as1BKM NOKynaTens

ext_id_sell i4 BHeLLHWIA HoMep 13 3asBKM NpogasLia

code_buy c7 Kog nokynarens

code_sell c7 Kog, npogasua

comment_buy c20 KoMMeHTapwuii n3 3asiBK1 nokynarens

comment_sell c20 KommeHTapwuii 3 3asiBKu npofasLa

login_buy c20 JlorvH nonb3oBartens nokynatens

login_sell c20 JlorvH nonb3oBarens npogasLa
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Mone Tun OnucaHune

code_rts_buy c7 Kog PTC chmvpmbl nokynarens

code_rts_sell c7 Kog PTC chmpmbl npogasua

private_order_id_buy i8 MpeHTndomkaTop 3asBkM nokynartens (415 aincbepros - naeHTudmkarop
BCeli alicbepr-3asiBku nokynarens)

private_order_id_sell i8 MaeHTrdmkaTop 3asBkM npoaasua (415 aiicbepros - naeHTudmKaTop Bce
aicbepr-3asiBkM NpogaBLa)

reason_buy i4 Mpu3Hak (NpruunHa) caenkn yperynnposaHns nokynarens.

reason_sell i4 Mpu3Hak (NpuyunHa) caenkn yperynuposaHusa npogasLia.

MpumevaHus:

« Mons code_sell, comment_sell, ext_id_sell, code_rts_sell, fee_sell, code_buy, comment_buy, ext_id_buy, code_rts_buy, fee_buy, 3anon-

HAKTCA TOJSIbKO A1 CBOUX CAENTOK

« TMone rate_price Ana UHCTPYMEHTOB, TOPryeMbIX B CBOM LieHe, coaepxuT 0.

* [Mons reason_buy u reason_sell MOryT NpyHUMaTh CieflytoLime 3HaYeHNs:

0 O6bl4Has caenka

4 BanaHcupytowme CpoyHble KOHTPaKTbl, 3aK/I04eHHble ¢ [Jo6pPOCOBECTHLIM YYACTHUKOM K/IMPYHIa 6e3 nogayun 3asiBoK

6 3akpbiBatoLiye CpoyHble KOHTPaKTbl, 3aK/Tl04EHHbIE B paMKax npoLeaypbl kpocc-gedonTta

7 3akpbiBatoLiye CpoyHble KOHTPaKTbl, 3aK/0YEHHbIE B CBA3M C HEWCTONHEHNEM MapXunHanbHoro TpeboBaHus

8 3akpbiBatoLiye CpoyHble KOHTPaKTbl, 3aK/Il0UEHHbIE B CBSI3W C HeucnosiHeHnem O6si3aTenbcTBa No nocTaBke Mo NMOCTaBOYHbIM

CpOyHbIM KOHTpaKTam Ha AparoueHHble MeTasifbl

100 WHoe

4.1.1.5. Ta6nuuya heartbeat: Cnyxe6Hana Taénuua cepBepHbIX HacoB

[aHHas Tabnuua HanonHAeTcs AAPOM TOProBOW CUCTEMBI C ONPEeAENEHHON NEPUOANYHOCTBIO 1 MOXET ObITb MCMOMb30BaHa A1 3ajau
CMHXPOHU3aUmMu (Hanpumep, 415 MPOBEPKV NpUXoAa BCeX CAENO0K 3a ONpeAeNeHHbI MOMEHT BpeMeHw). Tabnuua cnosb3yeTcs B pexuve
no6aeneHns 3anvceii; oumcTka Tabnvupbl NPOUCXOAUT B HOYHOE BPEMSI.

Ta6n. 6. Monsa Ta6nuubl heartbeat

Mone Tun OnucaHve

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

Ta6n. 7. Monsa Tabnuubl sys_events

4.1.1.6. Tabnuua sys_events: Taénuua cobbITUiA

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcMcTeMbl penkaumm
replRev i8 CnyxebHoe nose nofcucTeMbl peninkasmm
replAct i8 Cnyxe6bHoe none nNoAcucTeMbl penimkaumm
event_id i8 YHVKa/TbHbIN MAEHTUMKATOP COObITMSA
sess_id i4 Homep ceccun

event_type i4 Tun cobbITuA

message c64 OnuncaHue cobbITus

MpumeyaHus:

¢ Bo3MOXHble TVMbl COOLITUIA

event_type =1
message = "session_data_ready"

3akoH4yeHa 3arpyska gaHHbIX U3 KJ'IVIpVIHFOBOVI CNCTEeMbI B TOProByko nepen Hav4asiom HOBOIA T0pFOBOVI ceccun
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event_type = 2

message = "intraday_clearing_finished"

Bce pacueTHble npoueaypb! B NPOMKIMPUHTE 3aKOHYEHbI
event_type =4

message = "intraday_clearing_started"

Hauano npoMknnpuHra

event_type =5
message = "clearing_started"
Hauasio 0CHOBHOrO KNpuHra

event_type = 6

message = "extension_of_limits_finished"

PasgBmkka NMMUTOB 3aKOHYeHa

event_type =8

message = "broker_recalc_finished"

[leHexHble cpeacTBa nocsie NPOMK/MPYHTA NepecUYnTaHbl

event_type = 23
message = "discrete_auction_add_order_started"
Hayano npvema 3asiBOK B ayKLMOH OTKPbITHS

event_type = 24

message = "discrete_auction_add_order_finished"
OKOHYaHWe npmema 3asiBOK B ayKLWOH OTKPbITUSI

4.2. NMotok FORTS_ORDLOG_REPL - MoToKk aHOHUMHBbIX 3asBOK (Type=R)

4.2.1. Cxema pgaHHbIX
Tabnmupl:
 orders_log - XXypHan 3asB0K
» multileg_orders_log - XXypHas 3asBOK N0 CBA3Kam
« heartbeat - CnyxebHas Tabsmua cepBepHbIX YacoB
» sys_events - Tabnmua cobbITWiA

4.2.1.1. Ta6nuuya orders_log: XXypHan 3asaBOK

Ta6n. 8. Monsa Ta6nuubl orders_log

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTembl penkaumm

replRev i8 CnyxebHoe none nogcucTembl pensmkaumm

replAct i8 CnyxebHoe nose nofcucTembl pennkawmm

public_order_id i8 M aeHTUMKaLMOHHbI HOMep 3asBKu (AN aiicbepros - HOMepP BUAMMOIA
yacTu alicbepra)

sess_id i4 M aeHTrndmkaTop TOproBoii ceccum

isin_id i4 YHVKaIbHbIN YACTOBOW UAEHTUMNKATOP NHCTPYMEHTa

public_amount i8 KonnuectBo KOHTPaKTOB B onepauuu (415 ailc6eproB - KOIMYECTBO KOH-
TPaKToB B OMnepauuy No BUAVMMOI YacTu aiicbepra)

public_amount_rest i8 OcTaBLUeecs KOJIMYECTBO KOHTPAKTOB B 3asiBKe (4719 aiicbepros - ocTaB-
LLIieecs KoNM4yecTBO KOHTPaKTOB B BUAMMOI YacTuh aiicbepra)

id_deal i8 MaeHTndomkaTop caenkv no AaHHOW 3anvcu XypHana 3asBokK

xstatus i8 PaclunpeHHbIi cTaTyc 3asBKku

xstatus2 i8 PacLumpeHnve gns ctatycos 3asiBOK (B [OMO/IHEHME K MO0 Xstatus)

price d16.5 Llena

moment t Bpems nsmeHeHusi COCTOSIHWS 3as1BKN

moment_ns u8 Bpems usmeHeHusi coctosiHnsa 3asaekn (UNIX-BpeMs B HaHOCeKyHAax no

cTaHgapty UTC)

dir i1 Hanpasnexue
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Mone Tun OnucaHune
public_action i1 [LeiicTBure ¢ 3asBKoii (ans alicbepros - AeliCTBUE C BUAMMOI YacTbto aiic-
6epra)
deal_price d16.5 LleHa 3ak/1l04eHHO caenkm
MpumeyaHus:

« [Mone xstatus npeacTaenser co6oii GUTOBYIO Macky, nepeyeHb BO3MOXHbIX 3HAUEHWIA MO NpUBeAeH B pasaene lMpu3Haku, BbICTaBNs-
eMble Yy 3as1BOK 1 CAE/OK.

« Mone dir MOXeT NPUHUMATL CreayoLLmMe 3HaYEHNS:
1 Buy
2 Sell

« [Mone public_action MoXeT npyHUMaTL creayowme 3Ha4ueHNnst
0 3asBka yfasieHa
1 3anBka gobasneHa
2 3asBKa cBefeHa B CAenky

4.2.1.2. Tabnuua multileg_orders_log: XXypHan 3asiBOK N0 cBA3Kam

Ta6n. 9. Nonsa Tabnuubl multileg_orders_log

Mone Tun OnucaHne

repliD i8 CnyxebHoe nosie NoacuUcTeMbl penmkawmn

replRev i8 CnyxebHoe none nofAcucTeMbl pennkaumm

replAct i8 CnyxebHoe nose nogcucTeMbl pensmkawmm

public_order_id i8 MaeHTndmKaLMoHHbIN HOMep 3asBKu (4N aiicbepros - HOMep BUAMMON
yacTu aiicbepra)

sess_id i4 M aeHTndmkaTop TOproBoi ceccum

isin_id i4 YHWKasIbHbI YNCI0BOIN MAEHTUIMKATOP MHCTPYMEHTa

public_amount i8 KonuyecTBo KOHTpakTOB B onepauuu (415 aiicbepros - KONMUYECTBO KOH-
TPaKToOB B OMnepauuy No BUAVMMOI YacTu aiicbepra)

public_amount_rest i8 OcTaBLUeecs KO/IMY4ECTBO KOHTPAKTOB B 3asiBke (4719 aiicbepros - ocTaB-
Leecs KONIMYeCcTBO KOHTPAKTOB B BUAUMOI YacTu aiicbepra)

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

xstatus i8 PacLumpeHHbIli cTaTyc 3asBku

xstatus2 i8 PaclumpeHnve gns ctatycos 3asiBOK (B AOMO/IHEHME K Moo Xstatus)

price d16.5 LleHa. lMosne He ucnonb3yemcs.

moment t Bpems nsmeHeHusi COCTOSIHWS 3as1BKN

moment_ns u8 Bpems usmeHeHus coctosiHna 3asaskn (UNIX-BpeMs B HaHOCeKyHAax no
ctaHgapty UTC)

dir i1 HanpasneHve

public_action i1 [LeicTBure c 3anBKoi1 (aN5 alicbepros - AelicTBUE C BUAVMOW YacTbio aiic-
6epra)

deal_price d16.5 LleHa nepBo HOrM 3ak/IOYEHHON CAEMNKN

rate_price d16.5 CraBka 3asBku. [1osie He ucnosib3yemcs.

swap_price d16.5 CBon-LeHa 3asBk1

MpumeyaHus:

« TMone xstatus npeacTaBnsieT co6oil GUTOBYIO Macky, NepeyeHb BO3MOXHbIX 3HaUEHWiA Nons NpuBeaeH B pasgene MpusHaku, BbICTaBNs-
eMble Yy 3asiBOK 1 CAEOK.

* [one dir MOXeT NpYHNMAaTL Crefylowmne 3HaveHns:
1 Buy

2 Sell
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* Mone public_action MOXeT NpuHUMaTh cneaytoLine 3HavYeHus

0 3asBka ypasieHa
1 3asBka gobasneHa

2 3asBKa cBefeHa B cAesky

4.2.1.3. Tabnuua heartbeat: Cnyxe6Has Taénumua cepBepHbIX YacoB

[JaHHas Tabnuua HanonHseTcs SAPOM TOProBOl CUCTEMbI C ONpeAeneHHON NepruoaNYHOCTLI0 U MOXET 6biTb MCMOMb30BaHa ANs 3ajad
CUHXPOHU3auMKM (HanpumMep, 415 NPOBEPKM NPUXOAA BCEX CAEMNOK 3a ONpeAeneHHbI MOMEHT BpeMeHw). Tabnuua ucnosb3yeTcs B pexume
[o6aBneHns 3anuceid; ouncTka Tabnuubl NPOUCXOANT B HOYHOE BPEMS.

Ta6n. 10. Nona Ta6nuybl heartbeat

Mone Tun OnucaHve

repliD i8 CnyxebHoe none nogcucTembl penkaumm
replRev i8 CnyxebHoe nosne nofcucTeMbl pennkaumm
replAct i8 CnyxebHoe nose nogcucTeMbl penmkalmm
server_time t [Jara v Bpems cepsepa

4.2.1.4. Tabnuua sys_events: Ta6smua coobITUiA

Ta6n. 11. Nons Tabnuubl sys_events

Mone Tun OnucaHune

repliD i8 Cnyxe6bHoe none nogcucTemMbl penmkaumm
replRev i8 CnyxebHoe none nogcucTeMbl penkaumm
replAct i8 CnyxebHoe nose nofcucTeMbl pennkawmm
event_id i8 YHUKasbHbIN UAEHTUMKATOP COObITUSA
sess_id i4 Homep ceccun

event_type i4 Tvn cobbITuA

message c64 OnucaHune cobbITUSA

MpumeyaHus:

» B0O3MOXHbIE TWMbI COGLITHI

event_type=1
message = "session_data_ready"

3akoHuYeHa 3arpyska faHHbIX U3 KNIMPUHIOBOW CUCTEMbI B TOPTrOBYIO Nepes, HayasioM HOBOW TOProBoli ceccum

event_type = 2
message = "intraday_clearing_finished"
Bce pacueTHble npoueaypbl B MPOMK/IMPUHIE 3aKOHYEHbI

event_type = 4
message = "intraday_clearing_started"
Hauano npomkampuxra

event_type =5
message = "clearing_started"
Hauaio 0CHOBHOrO KNpuHra

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

event_type =8
message = "broker_recalc_finished"
[eHexHble cpeAcTBa nocsie NPOMK/MPYHIa NepecUnTaHbl

event_type = 23
message = "discrete_auction_add_order_started"
Hauano nprvema 3asiBOK B ayKLMOH OTKPbITHS

event_type = 24
message = "discrete_auction_add_order_finished"
OKoHuaHue nprema 3asiBOK B ayKLMOH OTKPbITUSA
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4.3. Notok FORTS_DEALS_REPL - NMoTtok aHOHUMHbIX caenok (Type=R)

4.3.1. Cxema gaHHbIX
Tabnuupl:
« deal - XXypHan caenok
* multileg_deal - XXypHan cenok no cesiskam
 heartbeat - CnyxebHasn Tabnmua cepsepHbIX 4acoB
» sys_events - Tabnmua cobbITHiA

4.3.1.1. Ta6nuua deal: XXypHan cgenok

Ta6n. 12. Nona ta6nuubl deal

Mone Tun OnucaHve

repllD i8 CnyxebHoe nose nogcucTeMbl penmkawmm

replRev i8 Cnyxe6bHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe nosie noagcuUcTeMbl penmkalmm

sess_id i4 MaeHTudmkaTop TOprosoii ceccum

isin_id i4 YHVKa/bHbIN YACOBOW UAEHTUUKATOP NHCTPYMEHTA

id_deal i8 Homep caenkn

Xpos i8 Konnuectso no3uuii Mo UHCTPYMEHTY Ha PbiHKE Noc/ne CAenku

xamount i8 O6beM, KOIMYECTBO €AUHULL MHCTPYMEHTa

public_order_id_buy i8 MaeHTndmkaTop 3asBKM Mokynatens (ans aicbepros - HOMep BUAMMOLNA
YyacTu alicbepr-3asiBku nokynartess)

public_order_id_sell i8 MaeHTndomkaTop 3asBkv npogasua (419 aiicbepros - HOMep BUAMMON Ya-
CTW aiicbepr-3asBku NpogasLa)

price d16.5 Llena

moment t Bpewms 3aknoueHns caenku

moment_ns u8 Bpewms 3akntoueHuns caenku (UNIX-Bpemsi B HaHOCeKyHAax Mo ctaHaapTy
UTC)

nosystem i1 Mpu3HaK BHECUCTEMHOI CAeNKM

xstatus_buy i8 CTaTtyc caenku co CTOPOHbI NoKynartens

xstatus_sell i8 CraTtyc caenku co CTOpOHbI NpogasLa

xstatus2_buy i8 Paclwpexne ans ctatycos cAenok (B AONOMHEHME K MO0 Xstatus_buy)

xstatus2_sell i8 PacwmpeHune gns ctatycoB cAenok (B 4onosHeHne K nonto xstatus_sell)

MpumeyaHus:

* B cpenkax akcnvpaumu id nopyyeHus Ha akcnupaumio ykasbisaeTtcs B nose public_order_id_sell, ecnn 310 cgenka no onuuoHy, B none
public_order_id_buy B caenkax no thbtouepcy Ans onuuoHa konn, B none public_order_id_sell B caenkax no dbroyepcy A1s onuuoHa nyT.

» [Mons xstatus_sell n xstatus_buy sBnstoTca 6uToBbIMM Mackamu (nogpobHee cM. pasgen MpusHaky, BbiCTaBnsseMble Y 3a8BOK U CAENOK)
4.3.1.2. Tabnuuya multileg_deal: )XypHan cgenok no cBsaskam

Ta6n. 13. NMona ta6nuubl multileg_deal

Mone Tun OnucaHune

repliD i8 CnyxebHoe nosne nogcucTeMbl penmkalmm

replRev i8 CnyxebHoe none noAcucTembl pennkaumm

replAct i8 CnyxebHoe none nogcucTemMbl penkaumm

sess_id i1 MaeHTndmkaTop TOproBoii ceccum

isin_id i4 M aeHTudrKaTop MHCTPYMEHTa-CBA3KM

id_deal i8 Homep caenku

public_order_id_buy i8 MpaeHTndomkaTop 3asBkM Mokynatens (418 aincbepros - HOMep BUAMMON
YyacTu aricbepr-3asBku nokynaresns)
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Mone Tun OnucaHune

public_order_id_sell i8 MpeHTuchmkatop 3asBku npogasua (415 alicbepros - HOMep BUAMMONA Ya-
CTU aiicbepr-3asBku NpogasLa)

xamount i8 O6beM, KONMYECTBO €IUHNL, UHCTPYMEHTA

price dl6.5 LleHa nepBoii YacTv 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-Bpems B HaHOCeKyHAax no ctaHaapTy
UTC)

nosystem i1 Mpu3HaK BHECMCTEMHOW CAENKN

xstatus_buy i8 Craryc cefiku co CTOPOHbI Nokynatens

xstatus_sell i8 CraTtyc cenku co CTOpPOHbI NpoaasLa

xstatus2_buy i8 PaclwvpeHve ans ctarycoB cAenokK (B AONOMHEHME K MO0 xstatus_buy)

xstatus2_sell i8 PacwnpeHne gns ctatycoB caenok (B AonosiHeHne k nonto xstatus_sell)

MpumeyaHus:

« [Mons xstatus_sell n xstatus_buy sasnsioTcs 6uToBbIMKM Mackamu (nogpobHee cM. pasgen MNpusHaku, BbiICTaBAsSEMbIE Y 3as9BOK Y CAEMOK)

4.3.1.3. Ta6nuua heartbeat: Cny)xe6Has Ta6numua cepBepHbIX YacoB

[JaHHas Tabnuua HanosHseTCs SAPOM TOProBOi CUCTEMbI C ONPefesieHHOW NeproANYHOCTBI0 U MOXET ObITb MCMOMIb30BaHa As 3a4ad
CYHXPOHM3aLMKM (HanpuMep, A4/1s1 MPOBEPKY NPUX0Aa BCEX CAE/OK 3a ONpefesieHHbI MOMEHT BpeMeHM). Tabnuua UCnonb3yeTcs B pexvve
[06aBneHus 3anuceil; oumcTka Tabnuubl MPOUCXOAUT B HOYHOE BpeEMS.

Ta6n. 14. Nona tTa6nuybl heartbeat

Mone Tun OnucaHve

repllD i8 CnyxebHoe none noAcucTeMbl pennkaumm
replRev i8 CnyxebHoe none nogcucTemMbl penkaumm
replAct i8 CnyxebHoe none nogcucTeMbl penkaumm
server_time t [Jata n Bpems cepsepa

4.3.1.4. Tabnuua sys_events: Ta6nuua cobbITUiA

Ta6n. 15. Mona Ta6nuubl sys_events

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTemMbl pennkaumm
replRev i8 CnyxebHoe nose nofc1cTeMbl pennkawmm
replAct i8 CnyxebHoe none nNoAcucTeMbl pensimkaumm
event_id i8 YHUKa/TbHbIN MAEHTUMKATOP COObITMSA
sess_id i4 Homep ceccun

event_type i4 Tun cobbITuA

message c64 OnuncaHue cobbITus

MpumeyaHus:

¢ Bo3MOXHble TuMbl COOLITUIA

event_type =1
message = "session_data_ready"

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

event_type = 2
message = "intraday_clearing_finished"

Bce pacueTHble npoLeaypbl B NPOMKIAPUHTE 3aKOHUEHbI

event_type = 4
message = "intraday_clearing_started"
Havano npomkmpuHra

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

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

event_type =8
message = "broker_recalc_finished"

[eHexHble cpeacTsa nocse NPpoMKANpUHra nepecynTaHbl

event_type = 23
message = "discrete_auction_add_order_started"
Hayasno npvema 3as1BOK B ayKLMOH OTKPbLITUSA

event_type = 24
message = "discrete_auction_add_order_finished"
OKOHuaHue npuema 3asiBOK B ayKLMOH OTKPbITUSA

4.4. Notok FORTS_FEE_REPL - MoTok kKoMuccuit n wrpacos 6Upxu

(Type=AR)
4.4.1. Cxema gaHHbIX
Tabnuupbl:
« adjusted_fee - Komuccum 6upxu
¢ penalty - LTpadbl 61pxm
* sys_events - Tabnuua cobbITHi
4.4.1.1. Ta6nuua adjusted_fee: Komuccun 6mpxm

Ta6n. 16. NMonsa Ta6nuubl adjusted_fee

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTeMbl penkaumm

replRev i8 CnyxebHoe none nogcMcTeMbl penkaumm

replAct i8 CnyxebHoe nosne nogcucTeMbl penmkalmm

id_deal i8 Homep caenku

moment t Bpems 3aknoueHns caenku

moment_ns u8 Bpewms 3akntouenuns cgenkv (UNIX-Bpems B HAHOCEKyHAAxX MO cTaHJapTy
UTC)

code_buy c7 Kog nokynarens

code_sell c7 Ko npopgasua

initial_fee_buy d26.2 C6op no caenke nokynarens, rpy6o

initial_fee_sell d26.2 C6op no caenke npogasua, rpy6o

adjusted_fee_buy d26.2 C6op no caenke nokynarensi, TO4HO

adjusted_fee_trade_buy d26.2 BupxeBoii c6op Mo caesnke nokynarens, TO4HO

adjusted_fee_clearing_buy d26.2 KnvpuHroBsblili c6op no caenke nokynarens, TOYHO

adjusted_fee_sell d26.2 C6op no caenke npogasLa, TOYHO

adjusted_fee_trade_sell d26.2 BupxeBoii c6op Mo caenke npofasLa, TOUHO

adjusted_fee_clearing_sell d26.2 KnvpuHroBbliii c6op no caenke npogasLa, TOYHO

id_deal_multileg i8 Homep caenkv no cesAske

4.4.1.2. Ta6nuua penalty: LUTpadbl Gupxn

Ta6n. 17. Nona Tabnuubl penalty

Mone Tun OnucaHvne

repllD i8 CnyxebHoe none nogcucTembl penkaumm
replRev i8 CnyxebHoe nosie NoacuUcTeMbl penmkalmn
replAct i8 CnyxebHoe none nofAcucTeMbl pennkaumm

112



12.04.2024 PLAZA Il wnto3 Bepcua 7.24

Mone Tun OnucaHune

sess_id i4 Homep ceccun

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-Bpemsa B HAHOCEKyHAAX MO cTaHJapTy
UTC)

code_buy c7 Kog nokynarens

code_sell c7 Ko npopgasua

penalty _buy d26.2 LLiItpad no caenke nokynarens

penalty_sell d26.2 LWTtpad no caenke npogasLa

4.4.1.3. Tabnuua sys_events: Taénuuya cobbITUiA

Ta6n. 18. NMona Ta6énuubl sys_events

Mone Tun OnucaHue

repliD i8 CnyxebHoe none nofcucTeMbl pennkaumm
replRev i8 CnyxebHoe nose nogcucTeMbl penmkalmm
replAct i8 Cnyxe6bHoe none noAcucTemMbl penkaumm
event_id i8 YHVKasTbHbIN MAEHTUMKATOP CO6bITMA
sess_id i4 Homep ceccun

event_type i4 Tun cobbITuA

message c64 OnuncaHue cobbITus

MpumeyaHus:

¢ Bo3MOXHble TVMbl COOLITUIA

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

event_type = 2
message = "intraday_clearing_finished"
Bce pacueTHble npouenypbl B MPOMK/IMPUHTE 3aKOHYEHbI

event_type =4
message = "intraday_clearing_started"
Hayano npomknupuHra

event_type =5
message = "clearing_started"
Hayasio 0CHOBHOrO KNvpuHra

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

event_type =8

message = "broker_recalc_finished"
[JeHexHble cpeacTea nocsie NPOMK/MPUHIA NepecyuTaHsbl

4.5. Notok FORTS_FEERATE_REPL - MOTOK TOYHbIX CTABOK KOMUCCUI GUPXN
(Type=AR)

4.5.1. Cxema faHHbIX
Tabnmupl:
. futures_rate - ToYHblE CTaBKMN KOMUCCUIA NO Cbblo‘-lepcaM N NHCTPYMEHTaM-CBA3Kam
. option_rate - To4HblE CTaBKW KOMUCCUIA NO onunoHam

¢ sSys_events - Tabnmua co6bITUiA
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4.5.1.1. Ta6nuua futures_rate: TouHble cTaBKM KOMUCCUIF NO PblOvYepcamM U UHCTPYMEHTaM-CBA3Kam

Ta6n. 19. Nona ta6nuybl futures_rate

Mone Tun OnucaHve

repliD i8 CnyxebHoe nosie NoacuUcTeMbl penmkalmn

replRev i8 CnyxebHoe none nofAcucTeMbl peninkaumm

replAct i8 CnyxebHoe nose nogcucTeMbl penmkawmm

isin_id i4 YHVKa/TbHbIN YAC/TOBOW UAEHTUUNKATOP NHCTPYMEHTa

sess_id i4 aeHTndmkaTop TOproBoii ceccum

exchange_fee_negdeal d26.2 TouHasi cTaBka GMPXKEBOI KOMUCCUN ANS afPECHbIX CAENOK
exchange_fee d26.2 TouHas cTaBka GUPXEBOI KOMUCCUMN A1 aHOHUMHBIX CAEM0K
clearing_fee_negdeal d26.2 TouHas cTaBka K/IMPVHIOBOIM KOMUCCUN ANS1 aAPECHbIX CAEMOK
clearing_fee d26.2 To4yHasn cTaBka KIMPUHIOBOM KOMUCCUM A/151 aHOHUMHbIX CAEM0K
exp_clearing_fee d26.2 TouHasi cTaBka K/IMPUHIOBOM KOMUCCUM 3@ UCMOJTHEHME KOHTPaKTa.

4.5.1.2. Ta6nuua option_rate: TouHble CTaBKU KOMUCCUIA MO ONMLMOHaM

Ta6n. 20. Mona Ta6nuybl option_rate

Mone Tun OnucaHvne

repllD i8 CnyxebHoe none noAcucTemMbl penkaumm

replRev i8 CnyxebHoe none nogcucTemMbl penmkaumm

replAct i8 CnyxebHoe none nogcucTeMbl penkaumm

isin_id i4 YHVKasbHbIN YACIOBOW NAEHTUUKATOP NHCTPYMEHTA

sess_id i4 MaeHTndomkaTop TOproBoii ceccum

exchange_fee_negdeal d26.2 TouHas cTaBka GMpPXEBOI KOMUCCUM AN151 aAPECHbIX CAEeN0K
exchange_fee d26.2 TouHas cTaBka 6VpPXeBO KOMUCCUMN A1 aHOHVMHBIX CAEN0K
clearing_fee_negdeal d26.2 TouHasi cTaBka K/IMPUHIOBOM KOMUCCUN A5t aiPECHbIX CAEMNOK
clearing_fee d26.2 TouHast cTaBka KIMPUHIOBO KOMUCCUM A1 @HOHWMHbIX CAEMOK
exp_clearing_fee d26.2 TouHas cTaBKa K/IMPUHIOBOI KOMMUCCUW 3@ UCMOTHEHVE KOHTPaKTa.

4.5.1.3. Tabnuua sys_events: Ta6nuua co6bITUiA

Ta6n. 21. NMonsa Ta6bnuubl sys_events

Mone Tun OnucaHune

repliD i8 CnyxebHoe nose nofcucTeMbl pennkawmm
replRev i8 Cnyxe6Hoe none nNoAcucTeMbl pensimkaumm
replAct i8 CnyxebHoe nose nogcucTemMbl penkaumm
event_id i8 YHVKasbHbIN MAEHTUdMKATOP COObITUSA
sess_id i4 Homep ceccun

event_type i4 Tun cobbITuA

message c64 OnuncaHue cobbITus

MpumeyaHus:

¢ Bo3MOXHble TVMbl COOLITUIA

event_type =1
message = "session_data_ready"

3aKoHYeHa 3arpyska JaHHbIX U3 KTMPYHIOBO CUCTEMbI B TOPTOBYHO NEpes HauasioM HOBO TOPTOBOiA ceccun

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

event_type =4
message = "intraday_clearing_started"
Havano npomkivpuHra

event_type =5

114




12.04.2024

PLAZA Il wnto3

Bepcua 7.24

message = "clearing_started"
Hauano ocHOBHOIO K/IMpUHra

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

event_type =8
message = "broker_recalc_finished"

JeHexHble cpeacTBa nocne NPOMKIVPUHTA NepecynTaHsbl

4.6. Notok FORTS_BROKER_FEE_REPL - bpokepckue komuccuum (Type=l)

4.6.1. Cxema AaHHbIX
Tabnmupl:
 broker_fee - Bpokepckas komuccus

» sys_events - Tabnmua cobbITHiA

4.6.1.1. Ta6nuuya broker_fee: Bpokepckasa komuccus

Ta6n. 22. Nona taénuybl broker_fee

Mone Tun OnucaHne

repliD i8 CnyxebHoe none nogcucTemMbl penkaumm

replRev i8 CnyxebHoe none nogcMcTeMbl pennkaumm

replAct i8 CnyxebHoe nosne noacucTeMbl penmkalmm

sess_id i4 Homep ceccumn

id_deal i8 Homep caenkn

moment t Bpems 3aknoueHns caesnku

moment_ns u8 Bpewms 3akntouenuns caenku (UNIX-Bpemsi B HaHOCeKyHAax no ctaHaapTy
uTC)

code_buy c7 Kog nokynarens

code_sell c7 Kopg, npopasua

broker_fee_buy d26.2 Bpokepckas komuccus no caesnke nokynarens

broker_fee_sell d26.2 Bpokepckas komuccus No caenke npogasua

id_deal_multileg i8 Homep caenku no ceaske

4.6.1.2. Tabnuua sys_events: Ta6smua coobITUiA

Ta6n. 23. NMona Ta6bnuubl sys_events

Mone Tun OnucaHvne

repllD i8 CnyxebHoe none nogcucTembl penkaumm
replRev i8 CnyxebHoe nosie NoAgcuUcTeMbl penmkaumm
replAct i8 CnyxebHoe none nofcucTeMbl peninkaumm
event_id i8 YHUKasbHbIN UAEHTUMKATOP COObLITUSA
sess_id i4 Homep ceccumn

event_type i4 Tvn cobbITuA

message c64 OnucaHune cobbITUSA

MpumeyaHus:

» B03MOXHbIe TWMbl COGLITHI

event_type=1
message = "session_data_ready"

3akoHuYeHa 3arpyska AaHHbIX U3 K/IMPUHIOBOW CUCTEMbI B TOPTrOBYIO Nepes, HayasioM HOBOW TOProBoli ceccum

event_type =2
message = "intraday_clearing_finished"

Bce pacueTHble npoueaypbl B NPOMK/IMPUHIE 3aKOHYEHbI
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event_type =4
message = "intraday_clearing_started"
Havasno npomkinpuHra

event_type =5
message = "clearing_started"
Hauasio 0CHOBHOrO KNpuHra

event_type =6

message = "extension_of limits_finished"
Pa3,ﬂ|BI/I)KKa JIMMUTOB 3aKOHYEHa
event_type =8

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

4.7. NMotok FORTS_BROKER_FEE_PARAMS_REPL - NapameTpbl ana pacyerta
6pokepckon kKomuccuum (Type=l)

4.7.1. Cxema paHHbIX
Tabnuupl:
« broker_fee_params - MapameTpbl A5 pacyeta 6poKepckoii KoMmuccum
» sys_events - Tabnmua coobITHiA
4.7.1.1. Ta6nuua broker_fee_params: MapameTpbl A5 pacyeta 6pOKePCKO KOMUccumn

Ta6n. 24. NMons Ta6nuubl broker_fee_params

Mone Tun OnucaHune

repllD i8 CnyxebHoe nosne nogcucTeMbl penmkalmm

replRev i8 CnyxebHoe none noAcucTeMbl penkaumm

replAct i8 CnyxebHoe none nogcucTeMbl penkaumm

sess_id i4 Homep ceccun

client_code c7 Kog knuneHTa (kof 6pokepa)

lower_fee d26.2 MUH1MasTbHO BO3MOXHAs CyMMa GPOKEPCKOI KOMUCCUM 33 OANH KOHTPaKT

upper_fee d26.2 MakcumMasibHO BO3MOXHas CymMMa OGpPOKEpPCKOV KOMWUCCUWM 3a OAWMH KOH-
TpakT

multiplier d26.2 MynbsTURAKaTOp K CyMMe BUPXEBOTr0 U KITMPUHIOBOro cbopa

additive d26.2 MocTosiHHaA fobaBka 3a O4MH KOHTPaKT

MpumeyaHus:

« MMone client_code MoxeT cofepxaTtb NMMGO KOA KIMEHTCKOrO pasgena, Mo ko 6pokepckoit chvpMbl. ECn ykasaH Kog KIWEHTa, TO
3a/laHHble NapamMeTpbl UCMOMb3YTCS /1 pacyeTa 6pokepckoii KOMUCCUK MO cenkam JaHHOro KnueHTa. Ecnu ykasaH kog 6pokepa, To
napameTpbl MCNONb3YOTCS A1 pacyeTa 6pOKepCKoii KOMUCCHUM MO BCEM KeHTaM B®.

« lMone sess_id MOXET NPUHMMATb C/IEAYOLLVE 3HAUEHUS:
sess_id Tekylme (OeicTByroWme celiuac) napameTpbl pacyeTa.
-1 [Jo6aBneHne HOBLIX NapaMeTPOB pacyeTa. MapameTpbl NPUMEHSIOTCS B CEAYHOLLEl TOproBoii ceccuu.
-2 YganeHvie TeKyLLMX NapaMeTpoB pacyeta. MapameTpbl yaansoTcs B ClieayoLLeil TOprosoii ceccum.
4.7.1.2. Tabnuua sys_events: Taénuuya cobbITUiA

Ta6n. 25. NMonsa Ta6bnuubl sys_events

Mone Tun Onucaxune

repliD i8 CnyxebHoe nose nogcucTeMbl penmkalmm
replRev i8 CnyxebHoe nose nogcucTeMbl penmkalmm
replAct i8 CnyxebHoe none noAcucTemMbl penkaumm
event_id i8 YHVKasTbHbIN MAEHTUMKATOP COObITMSA
sess_id i4 Homep ceccun
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Mone Tun OnucaHune
event_type i4 Tvn cobbITuA
message c64 OnuncaHune cobbITUsA
MpumeyaHus:

» B0O3MOXHble TWMbl COGLITHI

event_type=1
message = "session_data_ready"
3akoHuYeHa 3arpyska faHHbIX U3 KIIMPYHIOBOI CUCTEMbI B TOPrOBYIO Nepes, Ha4yasioM HOBO TOProBOi ceccumn

event_type = 2
message = "intraday_clearing_finished"
Bce pacueTHble npoueaypbl B MPOMK/IMPUHTE 3aKOHYEHbI

event_type =4
message = "intraday_clearing_started"
Hayano npomknupuHra

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

event_type = 6

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

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

4.8. Notok FORTS_USERORDERBOOK_REPL - 3asaBku nonb3oBartensa: Cpes
ctakaHa (Type=R)
B noToke ¢ NnepnoguyHoOCTbLIO pas B 2 MVHYThI B Tabnuue orders ny6nnkyeTca cpes akTMBHbIX 3as1BOK, M 3anuck B Tabnuue info ¢ pesnsmneii
nocnegHeli o6paboTaHHol TpaH3akumm n3 orders_log, HOMEPOM XU3HU NOTOKA M COCTOAHMEM Ny6vKaumm cpesa (none publication_state).

B momeHT ny6nmkaumm cpesa none publication_state npuHumMaeT 3HadeHme 0. MNMocne Toro kak cpes ony6vkoBaH publication_state npuHu-
MaeT 3HadeHue 1. o momeHTa publication_state=1 gaHHble B Tabnvue orders MOryT 6biTb HEKOHCUCTEHTHBI.

4.8.1. Cxema pgaHHbIX
Tabnmupl:
 orders - Tabnuua akTVBHbIX (PbHOYEPCHBLIX U ONLMOHHBIX 3a5BOK
« info - iHdhopmauws o cTakaHax
4.8.1.1. Ta6nuua orders: Tabnumua aKTUBHbIX (PbIOYEPCHBLIX U OMLMOHHBbIX 3aABOK

Ta6n. 26. Mona Ta6nuubl orders

Mone Tun OnucaHne

repliD i8 CnyxebHoe nose noacuUcTeMbl penmkalmm

replRev i8 CnyxebHoe nose nogcucTeMbl penmkalmm

replAct i8 Cnyxe6bHoe none noAcucTembl penkawumm

public_order_id i8 M aeHTndmKaLMoHHbIN HOMep 3asBku (41 aiicbepros - HOMepP BUAMMONA
yacTu avicbepra)

sess_id i4 M aeHTndmkaTop TOproBoii ceccum

client_code c7 Ko knneHTa

moment t Bpems nsmeHeHusi COCTOSIHWS 3as1BKW

moment_ns u8 Bpemsi usmeHeHusi coctosiHnsa 3asaekn (UNIX-Bpemsi B HaHOCEKyHAax no
ctaHgapty UTC)

xstatus i8 PaclunpeHHbIii cTaTyc 3asBKu

xstatus2 i8 Paclumpenve gns ctatycos 3asiBOK (B AOMOMHEHME K Moo Xstatus)

public_action i1 [LeiictBue ¢ 3asBKoii (aNs alicbepros - AeliCTBUE C BUAMMOW YacTbio aiic-
6epra)
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Mone Tun OnucaHune

isin_id i4 YHUWKasIbHbI YNCI0BOI MAEHTUIMKATOP MHCTPYMEHTa

dir i1 HanpasneHne

price dl6.5 Liena

public_amount i8 KonmuecTBO KOHTPaKTOB B onepauuun (415 aincbeproB - KOIMUECTBO KOH-
TPaKTOB B OMnepauuy no BUAVMOI YacTu aiicbepra)

public_amount_rest i8 OcTaBLUeecs KONIMYeCTBO KOHTPAKTOB B 3asiBke (417 aiicbepros - ocTas-
LLEecs KONIMYECTBO KOHTPAKTOB B BUAUMOI YacTu aiicbepra)

comment c20 KommeHTapwuii Tpeligepa

ext_id i4 BHeLHWiA Homep

login_from c20 JlorvH nonb3oBatensi, NOCTaBMBLLETO 3asiBKY

broker_to c7 Kon SPECTRA chupMbl-agpecata BHECUCTEMHOW 3as1BKN

broker_to_rts c7 Kog, PTC dhmpmbl-aipecata BHECUCTEMHOl 3a51BKU

date_exp t [Jata ncteyeHns 3asBkn

id_ordl i8 Homep nepBoli 3asBku

broker_from_rts c7 Kog, PTC dompwmbl - Bnagensua 3ansku

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

private_order_id i8 M aeHTndMKaLMOHHbIN HOMep 3asBKu (4718 aiicbeproB — naeHTudmKaum-
OHHbI1 HOMEep Bceil aiicbepr-3asBKu)

private_amount i8 KonnuectBo KOHTPaKTOB B onepauum (415 aricbepros — KONIMYECTBO KOH-
TPaKTOB B OMepaLymmn co BCeit ancbepr-3asiBKoi)

private_amount_rest i8 OcTaBLIeecs KOJIMYECTBO KOHTPAKTOB B 3asiBKe (4717 aiicbeproB - octas-
LLieecs KONM4YecTBO KOHTPaKTOB BO BCeli aiicbepr-3asBke)

variance_amount i8 AMNANTYfA OTK/IOHEHUS (B KOHTpaKTax) ciy4aiiHoli HaabaBku K BCM/ibiBa-
toLLelt YacTu aiicbepr-3asBkm

disclose_const_amount i8 Konnuectso eAnHUL, MHCTPYMEHTa B MOCTOAHHOW COCTaBMAOLWENR BCMbl-
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 NOSBNEHNS BCeld alic-
6epr-3asBku)

private_init_amount i8 HauanbHoe 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.

public_init_moment t Bpems nosineHus 3asBku (4151 aiicGeproB - Bpemsi NOSIBNIEHNS BUAUMON
yacTtu alicbepra)

public_init_amount i8 HauasibHOe KONMYeCcTBO KOHTPAKTOB B 3asiBKe (4151 alicbeproB - HayanbHoe
KONMYECTBO KOHTPAKTOB B BUAMMOIA YacTu alicbepra)

compliance_id cl Cnocob BBOAa 3a5BKM

MpumeyaHus:

« lMone xstatus npegcTaensietT co6oi 6GUTOBYIO Macky, NepeyeHb BO3MOXHbIX 3HAUEHWIA NOMs NpuBeaeH B pasgene NpusHaku, BbICTaB/s-

emMble y 3as1BOK U CAENOoK.
* [Mone dir MOXeT NpYHNMATL Criefylowme 3HaYeHns:
1 Buy
2 Sell
« [Mone public_action MoXeT NnpuHUMaTh CreayloLme 3HavYeHns:
0 3asBka yganeHa
1 3anBka gobasneHa
2 3asBka cBefeHa B cAenky

« [Mone private_action (action) MOXeT NpuHUMaTh Crefytouime 3Ha4eHns:
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0 3asBka yganeHa

1 3asBka fobaBneHa

2 3asBka cBefeHa B cAefky

3 3afBka gob6asneHa B pesynbrate NosiBIEHNS HOBOI BUAVMMOI YyacTu aiicbepra

* lMone reason MOXET NPUHUMATb CreAyoLLMe 3HAYEHNS:

0 O6bluHasn 3aaBKa

4 BanaHcupytoLe CpoyHble KOHTPaKTbl, 3aK/Il04EHHbIE ¢ JJo06POCOBECTHLIM YHAaCTHUKOM KIMpUHra 6e3 nogaum 3asiBok

6 3akpbiBatoLiye CpoyHble KOHTPaKTbl, 3aK/0YEHHbIE B paMKax npoLeaypbl kpocc-aedonTta

7 3akpbiBatoLyie CpoyHble KOHTPaKTbl, 3aK/Il0YEHHbIE B CBA3M C HEWCTNONHEHNEM MapXunHanbHoro TpeboBaHus

8 3akpbiBatome CpoyHble KOHTPaKThl, 3aK/l0UYEHHbIE B CBA3W C HencnosiHeHnem O6si3aTenibcTBa N0 MNOCTaBKe MO NOCTABOYHLIM

CpoYHbIM KOHTpaKTam Ha AparoLeHHble MeTasslbl
100 WHoe

* Mone compliance_id MOXeT NpuHMMAaTh cneaytolime 3HavYeHus:

""" (npoben unu nyctas cTpoka) He 3anonHeHo/He 3agaHo

M PyuHoii BBOA,

S B pesynbrate cpabatbiBaHMs YCI0BHOIO NopyyeHus (CTon-nocc)
R B pesynbrate paboThbl anroputma-poborta

A B pesynbrarte anroputma aBToc/ie40BaHNA

D 3akpbITrie No3numun B pesysbsrare He ucnonHeHHoro MarginCall
4.8.1.2. Ta6nuua info: UHhopmayma o ctakaHax

Ta6n. 27. Nona Ta6nuybl info

Mone Tun OnucaHvne

repllD i8 CnyxebHoe nosne nogcucTeMbl penmkalmm

replRev i8 CnyxebHoe none noAcucTemMbl penkaumm

replAct i8 CnyxebHoe none nogcucTembl penkaumm

infolD i8 YHVKa/TbHbIN KoY

logRev i8 MocnegHas obpaboTaHHasA peBU3MA HA MOMEHT (DOpPMMPOBaHUSA cpesa
lifeNum i4 Homep xu13Hu notoka

moment t Bpewms hopmyvposaHusa cpesa

publication_state i1 CocTtosiHue ny6nvkaumm cpesa

MpumeyaHus:

 [Mone publication_state MoXeT npuHUMaTL cnegytoLive 3HauYeHus:
0 in progress (4aHHble He rOTOBbI)

1 done

4.9. NMNotok FORTS_ORDBOOK_REPL - Cpe3 ctakaHa. AHOHUMHbIi (Type=R)

B NoTOKe C NeproAMYHOCTLIO pas B 2 MUHYTbI B TabnuLe orders ny6imkyeTcs cpes akTUBHbIX 3asiBOK, M 3anuch B Tabnuue info ¢ pesusueli
nocnegHelt obpaboraHHol TpaH3akuuy 13 orders_log, HOMEPOM XMW3HU NOTOKa M COCTosiHMEM My6nmKauum cpesa (none publication_state).
B MomeHT ny6nvkauum cpesa none publication_state npuHnmaeT 3HaveHue 0. MNMocne Toro kak cpes ony6nvkoBaH publication_state npuHn-
MaeT 3HauyeHue 1. [lo momeHTa publication_state=1 gaHHble B Tabnuue orders MOryT 6bITb HEKOHCUCTEHTHBI.

4.9.1. Cxema AaHHbIX
Tabnuupbl:

« orders - Ta6nl/|ua AKTUBHbIX aHOHUMHbIX 3asABOK
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* info - IHdhopmauumsa o ctakaHax
4.9.1.1. Ta6nuua orders: Tabnumua akTUBHbIX aHOHUMHbIX 3asBOK

Ta6n. 28. NMonsa Ta6nuubl orders

Mone Tun OnucaHne

repliD i8 CnyxebHoe none nogcucTembl penkaumm

replRev i8 CnyxebHoe none nogcucTeMbl penkaumm

replAct i8 CnyxebHoe nose nogcucTeMbl penmkalmm

public_order_id i8 MaeHTndMKaLMOHHBIA HOMep 3asBKu (AN aiicbepros - HOMepP BUAMMONA
yacTu alicbepra)

sess_id i4 MaeHTrndmkaTop TOproBoii ceccum

moment t Bpems nsmeHeHuss COCTOSHMSA 3asBkn

moment_ns u8 Bpems nsmeHeHuss coctosiHus 3asasku (UNIX-BpemMsi B HAHOCEKyHAaX Mo
ctaHgapty UTC)

xstatus i8 PacLumpeHHbIl cTaTyc 3asaBKku

xstatus2 i8 Paclumpenve gns ctatycos 3asiBOK (B AOMO/THEHME K MO0 Xstatus)

public_action i1 [JelictBue c 3asaBKoli (4N aicbepros - AeliCTBME C BUAUMON YacTblo aiic-
6epra)

isin_id i4 YHVKasIbHbI YACIOBOW NAEHTUUKATOP NHCTPYMEHTA

dir i1 HanpasneHve

price d16.5 Llena

public_amount i8 Konnuyectso KOHTpakToB B onepauun (418 aicbepros - KONMYECTBO KOH-
TPakKTOB B onepauumun no BUAMMOIA YacTu alicbepra)

public_amount_rest i8 OcTaBLUeecs KO/IMYECTBO KOHTPAKTOB B 3asiBke (4719 aiicbepros - ocTaB-
LIieecs KoNM4yecTBO KOHTPaKTOB B BUAMMOI YacTu aiicbepra)

public_init_moment t Bpemsi nosiBneHns 3asnBku (4518 alicbepros - BpEMS NOSIB/IEHUS BUAMMONA
yacTu aiicbepra)

public_init_amount i8 HavasibHOe KONM4ecTBO KOHTPAKTOB B 3asiBKe (/19 aiicbepros - HaYaslbHOe
KONMYeCTBO KOHTPaKTOB B BUAMMOIA YacTu alicbepra)

MpumeyaHus:

« [lone xstatus npeacrasnsaer coboii 6VITOBy}O Macky, nepevyeHb BO3MOXHbIX 3Ha4eHwnin nons npuseaeH B pasgene MNpusHaku, BoICTassA-

eMble Yy 3asiBOK 1 CAEMOK.
« TMone dir MOXET NPUHUMATL CriefytoLime 3HaYeHNs:
1 Buy
2 Sell
« [Mone public_action MoXeT NpuHUMaTh CregytoLlime 3Ha4YeHns
1 3anBka gobasneHa
2 3asBka cBefeHa B CAenky
4.9.1.2. Ta6nuua info: UHdopmayma o ctakaHax

Ta6n. 29. NMonsa Ta6nuubl info

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTemMbl penkaumm

replRev i8 CnyxebHoe none nofcucTeMbl pennkaumm

replAct i8 CnyxebHoe nose nogcucTeMbl penmkawmm

infolD i8 YHWKaIbHbIA K10y

logRev i8 MocnepHsas obpaboTaHHasA peBM3Ns Ha MOMEHT hOpPMUPOBaHUS cpesa
lifeNum i4 Homep Xu13HU noToka

moment t Bpewms hopmypoBaHusa cpesa

publication_state i1 CocTosiHue nybnvkauum cpesa
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MpumeyaHus:
« [None publication_state MOXeT NpMHUMAaTL CneayoLLye 3HauYeHUs:
0 in progress (4aHHble He roTOoBbI)

1 done

4.10. Motok FORTS_COMMON_REPL - O6was niopmaunmsa no ceccumu
(Type=i)
4.10.1. Cxema gaHHbIX
Tabnmupl:
« common - O6Lasn nHpopmaums no ceccum
¢ sys_events - Tabnmua cobbITUiA
4.10.1.1. Ta6nuya common: OGwas nHopmaymsa No ceccumn
Tabnuua cogepXunT 06LLEPBIHOYHbIE NOKA3aTeNy TakmMe Kak fyylue 3asiBK1 Ha NMOKYNKY 1 NPOAAXY, LieHbl OTKPbITUSA, 3aKpbITUS U T.N.

Ta6én. 30. Nona Taénuybl common

Mone Tun OnucaHve

repliD i8 CnyxebHoe nose nogcucTeMbl penmkalmm

replRev i8 Cnyxe6bHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe none nogcucTemMbl penkaumm

sess_id i4 MaeHTudmkaTop TOproBoii ceccum

isin_id i4 YHUKasbHbIN YACIOBOW UAEHTUUKATOP NHCTPYMEHTA

best_buy d16.5 LleHa nyuLuein 3asBku Ha NOKYMNKY C Y4ETOM CUHTETUYECKOW NINKBUAHOCTH

xamount_buy i8 KonnuecTtso B 3asiBKax Ha MOKyMKy C JlyyLueli LLleHOV C y4eTOM CUHTETUYe-
CKOW NIKBUAHOCTH

orders_buy_qty i4 KonunuyecTBo 3asiBOK Ha MOKYMKY C Y4ETOM CUHTETUYECKON NIMKBULHOCTU

xorders_buy_amount i8 O6BbEM B KOHTPaKTax B 3asBKax Ha MOKYMKy C y4eTOM CUHTETUYECKON Nn-
KBUOHOCTN

best_sell d16.5 LleHa nyuLueli 3a5BKM Ha NpofaXy C YYETOM CUHTETUYECKOW JTMKBUAHOCTM

xamount_sell i8 KonuuecTBo B 3aBKax Ha Npogaxy C /yyLlei LeHol C y4eTOM CUHTeTUYe-
CKOW NNKBUAHOCTH

orders_sell_qgty i4 KonnuecTBo 3as1BOK Ha NPOAAXY C YH4ETOM CUHTETUYECKON IMKBULHOCTM

xorders_sell_amount i8 O6BLEM B KOHTpaKTax B 3asiBKax Ha NPOAaxy C y4eTOM CUHTETUYECKON Nn-
KBUOHOCTN

open_price d16.5 LleHa oTkpbITUS

close_price d16.5 LleHa 3akpbITus

opening_auction_price d16.5 LleHa ayKumoHa OTKpbITUSA

price d16.5 LleHa nocnepgHeii caenku

trend d16.5 TpeHA, n3MeHeHVs LieHbl (pasHuua Mexay LeHamMn AByX nocnefHux cae-
NOK)

xamount i8 KonnuecTtso B nocnegHeii caenke

deal_time t [Jata v Bpemsi nocnefHeii caenkn

deal_time_ns u8 [Lata n Bpems nocnegHeli caenku (UNIX-BpeMsi B HAHOCEKYHAAX MO CTaH-
napty UTC)

min_price d16.5 MwuH1ManbHas LeHa

max_price d16.5 MakcumasibHas LeHa

avr_price d16.5 CpefHeB3BelleHHas LeHa

xcontr_count i8 O6LLee KoIMYecTBO KOHTPaKTOB B cAe/kax (06bem). YunTblBaeT BCe caes-

kv (appecHble 1 6e3agpecHsble).

capital d26.2 CymMMapHbIii 06beM caenok B pybnsax (o6opor). MNMokasbiBaeTcs 6e3 yyeta
afipecHbIX CAEMOK.
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Mone Tun OnucaHune

total_premium_volume d26.2 CyMMapHblii 060pOT No NpemMun

deal_count i4 KonnyecTtBo caenok

settlement_price_open d16.5 PacuyeTHas ueHa Ha Ha4Yaso ceccuu.

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 NOKYNKY 6€3 yyeTa CUHTETMYECKOW NINKBUAHOCTU

xamount_buy_native i8 KonnuecTso B 3asBkax Ha NOKYMKy € yylleli LeHon 6e3 yyeTa cCuHTeTnYe-
CKOW NNKBUAHOCTH

xorders_buy_amount_native i8 O6bEM B KOHTpaKTax B 3asiBKax Ha MOKynKy 6e3 yuyeta CMHTETUYECKON -
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 yueta CUHTETU-
4ecKoli IMKBUAHOCTN

xorders_sell_amount_native i8 O6bLEM B KOHTpaKTax B 3asiBKax Ha NpoAaxy 6e3 yuyeta CUHTeTUYECKOW n-
KBUAHOCTN

swap_rate d16.5 MHAanKaTBHas ctaBka thoHAmpoBaHus (o1 BO)

Mpumeyanus:

« [one open_price COAEPXUT LiEHY NEpPBOIi cAeNKM B TekyLLell ceccum, a ecnv e€ Het, To 0.

« [Mone close_price cogepXuT LieHy nocnegHei caenkm B COOTBETCTBYHOLWEN ceccun. [l1o 3aBepLUeHns ceccumn B nose TpaHcnumpyetcs 0.
Mocne 3aBepLueHns ceccum (Nocne BEYEPHEro KNMPUHra o yTpa) TpaHCIMpyeTcs LeHa nocnegHeli caenkv unm 0, ecniv cienok He 6bi1o.

« Mone price_assigned_by_admin MOXeT npuHMMaThb CleayroLme 3HaueHUs:

1 3HaueHue TekyLlel pbIHOYHOM LeHbl B none market_price yctaHoBNeHO AAMUHUCTPATOPOM TOProB.

0 3HaueHue Tekylleli pbIHOUYHON LieHbl B nonie market_price paccuMTaHo CUCTEMOIA.

4.10.1.2. Ta6nuya sys_events: Ta6nuya coobITUiA

Ta6n. 31. Monsa Ta6bnuubl sys_events

Mone Tun OnucaHne

repliD i8 CnyxebHoe nosie NoacuUcTeMbl penmkalmn
replRev i8 CnyxebHoe none nofcucTeMbl pennkawmm
replAct i8 CnyxebHoe nose nogcucTeMbl penmkawmm
event_id i8 YHVKa/TbHbIN MAEHTUMKATOP COObITUSA
sess_id i4 Homep ceccun

event_type i4 Tvn cobbITuA

message c64 OnuncaHue cobbITUsA

MpumeyaHus:

¢ B03MOXHble TUMbI COBbLITUIA

event_type=1

message = "session_data_ready"
3akoHuYeHa 3arpyska AaHHbIX U3 KMPYHIOBOW CUCTEMbI B TOPTrOBYIO Nepes, HayasioM HOBOW TOProBoli ceccum

event_type =2

message = "intraday_clearing_finished"
Bce pacueTHble npoueaypbl B NPOMKINPUHTE 3aKOHYEHbI

event_type = 4

message = "intraday_clearing_started"

Hauasno npomknvpuHra
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event_type =5
message = "clearing_started"
Hayasio 0CHOBHOrO KNpuHra

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

event_type =8
message = "broker_recalc_finished"
[eHexHble cpeacTBa nocsie MPOMK/VMPYIHIA NePECHUTaHbI

4.11. NoToKu arpernpoBaHHbIX cTakaHoB (Type=l)

CyLLEeCTBYeT HECKO/LKO MOTOKOB arpervpoBaHHbIX CTaKaHOB C Pa3/InuHOM r1yGUHON.

* FORTS_AGGR50_REPL - ¢ rny6uHoii 50 LeHOBbIX ypOBHe
« FORTS_AGGR20_REPL - c rny6uHoli 20 LeHOBbIX YPOBHEN

* FORTS_AGGRS5_REPL - ¢ rny6uHoii 5 LLeHOBbIX ypOBHei

B03MOXHOCTb NoslyyeHns onpeaenéHHoro noToka 3asMCcUT OT Npas Nosb3oBaTesns.

4.11.1. Cxema gaHHbIX
Tabnuubl:

+ orders_aggr - ArperupoBaHHble CTakaHbl

4.11.1.1. Ta6nuua orders_aggr: ArpermpoBaHHble CTaKaHbl

ArpermpoBaHHble cTakaHbl (DOPMUPYIOTCS NyTEM CYMMUPOBAHWS MO 06BbEMY aKTMBHbIX 3as1BOK C OAMHAKOBLIMU MHCTPYMEHTOM, LieHOM 1

HanpasneHnem.

PeXxuMbl NCNO/b30BaHNSA TabNULbl B 3aBUCUMOCTH OT PEXVMMOB PaboThbl TOPrOBOI CUCTEMDI:

 HouHoi1 nepuog - TabnuLa CoAepXUT AaHHbIe Ha MOMEHT 3aBepLUEHNs BeuepHeii ceccum

« Toprosas ceccus A0 NPOMEXYTOUYHOIO KAUPUHra - Ta6I'IVILla 06HOBNSIETCH aKTUBHBLIMU 3asiBKaMu

o [IpOMEXYTOUHBIV KNPUHT - Tabnmua He 0GHOBAETCA U COLEPXMT AaHHbIE HA MOMEHT Hayasia NPOMEXYTOYHOTO KMpUHra

» ToproBasi ceccusi nocsie NPOMEXYTOYHOro K/IMpUHra - Tabnuua 06HOBASETCA aKTUBHbLIMY 3asiBKamu

 OCHOBHOIi KNMPWHT - Tabnuua oumiiaeTcst

* BeuepHsasa Toprosas ceccus - Taﬁnmu,a 06HOBNSETCHA aKTUBHbLIMU 3asiBKaMm Be‘—lepHeVl ceccum

Ta6n. 32. NMonsa Ta6nuubl orders_aggr

Mone Tun OnucaHvne

repllD i8 CnyxebHoe nose nogcucTeMsl penmkawmm

replRev i8 CnyxebHoe none nogcucTembl penmkaumm

replAct i8 CnyxebHoe none nogcucTembl penmkaumm

isin_id i4 YHWKasIbHbI YNCI0BOIN MAEHTUIMKATOP MHCTPYMEHTa

price d16.5 LleHoBOI4 ypoBeHb

volume i8 O6bEM C yH4ETOM CUHTETUYECKOI NIMKBUAHOCTU

moment t Bpems nocnegHero 06HOBNEHUS 3anucu

moment_ns u8 Bpewms nocnegHero o6HoBeHus 3anuck (UNIX-BpeMs B HaHOCEKyHAAxX no
ctaHgapty UTC)

dir i1 HanpasneHve

synth_volume i8 O6beM CUHTETUYECKOI NMKBUAHOCTMN

MpumeyaHus:

* B cTakaHe Mo UHCTPYMEHTY MOTYT NPUCYTCTBOBATL 3aMNCU C HY/IEBbIMU 3HAUEHUSIMU. DTO 03HAYAET, UTO KOSIMYECTBO 3asiBOK MO MHCTPY-
MeHTY (LEHOBbIX YPOBHEI) He HabuUpaeTcst Ha BClo (OMKCUPOBAaHHYO ry6KHYy CTakaHa. Takvue 3anucu criegyeT UrHopupoBathb. B gasib-
Helilem 3anucy ¢ HysIsSIMW MOTYT OGHOB/ISITLCS 3HAYEHWSIMU C HOBbIM LIEHOBLIM YPOBHEM, B C/IEACTBUE MOSIB/IEHUS| B CUCTEME HOBbIX

3a5BOK MO UHCTPYMEHTY.
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+ 3anucy B cTakaHe no MHCTPYMEHTY MOryT 06HOBNATLCS (M3MeHeHue price/volume/dir). 9To 03Ha4aEeT, UTo NpeablayLuii LEHOBOI YPOBEHb
"Bblllen” K3 cTakaHa, a HoBbIi "BoLLIEN" B CTakKaH.

» OG6HyneHue (volume=0) cywecTByHOLLEl 3an1cy B CTakaHe — 03HaYaeT, YTo AaHHbIli LLeHOBOW ypoBeHb "Bbillen" 13 cTakaHa (Harnpumep,
e[MHCTBeHHas 3asBka, hopM1poBaBLLas LieHOBOI YpoBeHb, Gbla yaasieHa), a Apyrux CKpbITbIX LEHOBbIX YPOBHEl (3as1BOK) MO MHCTPY-
MEeHTY B CUCTEME HET.

» 3HayeHve nonsa moment (moment_ns) B Tabnue He ABNAETCA MOHOTOHHO BO3pacTatolwmm. MNpu Bo3pactaHun replRev B noToke arpe-
TMPOBaHHbIX CTAKaHOB MOTYT NOABASATLCA 3anNnCK € 60nee paHHUM 3HaueHneM nons moment. Takoe NoBefeHNe CUCTEMbI OXUAAEMO U
MOXEeT BO3HMKaTb B pa3HbIX CUTyauusx, korga cchopMMpOBaHHLIA paHee LeHOBOI YPOBEHb Gblfl CKPbIT B CUTy HEKOTOPbIX MPUYUH, HO
noTOM Havan oTobpaxarbces. [one xxe moment cogepxuT B cebe BpeMs cobbITUS, NpuBeALlero K oopMMpoBaHUIO LIEHOBOTO YPOBHS
(nocTaHoBKa, CHATUE, NCNONHEHWE 3asBKW). [prMepbl NogO0BHOro NoBeAeHNS CUCTEMbI:

o Camblil NPOCTOM Criyyalt CBA3aH C TeM, YTO B NOTOKaxX arpervpoBaHHbIX CTakaHOB NOKa3blBAETCA OrpaHWYeHHOoe Mo LieHe KOMYecTBO
ypOBHeit nukBmaHocTh. Hanpumep, B FORTS_AGGR20_REPL nokasbiBaetcs nib 20 /lyyLinx LEeHOBbIX YPOBHEN. CKPbITbIN, HO YXe
cdhopMMpPOBaHHbI YPOBEHb C LEHON BHE OTOGpakaeMoro AuanasoHa, MOXET NOSABUTLCSA, eCiv OAMH 13 0TOBPaKaeMblX LeHOBbIX

YpOBHeli "ncyes" (Hanpumep, 6bina yaaneHa eMHCTBEHHas 3asiBka, (hOPMMPOBaBLLAs BUAMMBIN LIEHOBO YPOBEHb).

o lMoxoxas, HO YyTb 6onee cnoxHas cuTyaumsi cBasaHa C MHAMKATUBHONM CUHTETUYECKON NIMKBUAHOCTLIO. B arpernpoBaHHbIX cTakaHax,
BHE 3aBNCUMOCTY OT WX [/Ty6UHbI, BCErga TpaHcnpyeTcs He 6onee 5 LeHOBbIX YpOBHEN, hopMupyeMbIX MHANKATUBHBIMU CUHTETMYE-
CKMM 3asBkamun (cMm. pasgen 2.9.2). CoOTBETCTBEHHO, 34EeCh CUTYaUMs MOXET ObiTb aHaU/1I0TMyHa, €C/IN Kakne-To LEHOBbIE YPOBHU
npeacTaBneHbl TONbKO NWLWb UHAMKATUBHOM CUHTETUYECKON NIMKBUAHOCTBIO. MpK "CUYe3HOBEHMM" Takoro LEHOBOTO YPOBHS HauHEeT
0oTO6paXaTbCs CNpsiTaHHbIV 40 3TOM0 LEHOBOW YPOBEHb UHAMKATUBHOM CUHTETMYECKOI JIMKBUAHOCTU. ECNK e Ha 3TUX YPOBHAX Npu-
CYTCTBYET ¥ NIMKBUAHOCTb, CO3[jaHHasn peasibHbIMM 3asiBKaMn B 3TOM MHCTPYMEHTe, TO N0A06HOro adhdpekTa yxe He byaet. NMogpobHee
NPO CUHTETUYECKWIA MATUUHT Y UHAVMKATUBHYHO CUHTETUYECKYIO SIMKBUAHOCTL CM. pasgen 2.9.

MpuMep NOCTPOEHNS arperpoBaHHOMO CTakaHa:
[ns ynpouieHust Bbionpaem crydaii, korga rnyouHa ctakaHa pasHa 2.

1. Bpems 12:00:01. MNosiBUnack 3asiBka Ha NOKYNKy C LeHol 5 1 06bemMom 10 N0 HOBOMY MHCTPYMEHTY c isin_id=12345. MpuxogsT HoBble
yeTbipe 3anucu. CtakaH NoHOCTLIO 3arnoIHUACA HYNIEBbIMU 3HAYEHUAMU.

replip=1 replRev=1 isin_id=12345 price=0 volume=0 moment='12:00:01" dir=1
repliIb=2 replRev=2 isin_id=12345 price=0 volume=0 moment='12:00:01" dir=1
replIiIb=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

MpuxoauT angeiT 3anucy. B ogHol 13 3anuceil nomeHanack LeHa n o6bem. Cnegyert 3aMeTuTb, YTO Npy f06aBNEHNN HOBOW 3asBKM,
KOraa npoMcxoauT NOMCK HyNeBbIX 3anucel, cucTeMa MOXeT BbiopaTh CryyaliHbli repliD, T.e. He hakT, 4TO NPOM3oAET anaeiT 3anucu
c repllD=1, a He c replID=2.

replIib=1 replRev=>5 isin_id=12345 price=5 volume=10 moment='12:00:01" dir=1
CmakaH:

12345

volume | price | volume

10 5

2. Bpems 12:00:02. MNossunack 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
10

3. Bpems 12:00:03. MNosBunack 3asBka Ha NPOAAXY C LieHOoW 8 n o6bemom 10. MpuxoguT angenT 3anmcu.
replID=3 replRev=7  isin_id=12345 price=8 volume=10 moment='12:00:03"' dir=2

CmakaH:
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12345

volume | price | volume

8 10
10 5
10 4

4. Bpewms 12:00:04. MosiBunack 3asBka Ha MPogaxy € LEeHON 7 n o6bemom 10. MNpuxogut angent 3anmcu.

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. Bpems 12:00:05. NosBunack elle ogHa 3asBka Ha MOKYMKy C LeHOoW 4 n o6beMom 5. MNpuxoauT angenT 3anucn. Y 3asBku ¢ LEeHOW 4,
T.e. c replID=2 n3meHuncsa o6bvem.

replID=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. Yganunacse/cBenach 3asiBka Ha NOKYMKy € LieHoi 5 1 o6bemom 10. Mpuxoaut angeiiT 3anucn. 3HaueHus LieHbl 1 o6bema
06Hynunucb ana repliD=1, Tak Kak Takoil 3asBk1 GoMblUe HET.

replIp=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. MosiBuNach 3asiBka Ha NoKynky ¢ LeHol 5 n o6bemom 8. MpuxoauT angeiT 3anucu.

replib=1 replRev=11 isin_id=12345 price=5 volume=8 moment='12:00:07" dir=1

CmakaH:
12345
volume | price | volume
8 10
7 10
8 5
15 4

8. Bpems 12:00:08. MNosBuiack 3asaBka Ha NOKYNKy ¢ UeHo 6 n o6bemom 10. MpuxoanT angenT 3anncu. 3anuch C LeHol 4 Tenepb He
BXOAMT B CTakaH, OHa 3aMeHeHa Ha LieHy 6.
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replIbD=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. Bpems 12:00:09. Yaanunace/ceenach 3asiBka Ha MOKYnKy C LeHol 6 n o6bemom 10. Mpuxogut angent 3anucu. 3asska C LEeHOoW 6
yAaneHa, No3ToMy B CTakaH BO3BpaLlaeTcs 3asBka C LieHol 4.

replIb=2 replRev=13 isin_id=12345
CmakaH:
12345
volume | price | volume
8 10
7 10
8 5
15 4

Tabnuupl:

4.12.1. Cxema gaHHbIX

* position - Mo3unuuy KAMeHToB 1 Bpokepckux Prupm

¢ position_sa - Mo3nuun ypoBHA PacuétHoro Koga

* sys_events - Tabnuua co6bITHi

Tabnuua coaepXuT MHCHOPMALIMIo O NO3ULMSIX KTMEHTOB 1 BO.

4.12.1.1. Ta6nuua position: Mo3nuun KNNEHTOB

Ta6n. 33. Monsa Taénuubl position

price=4

volume=15 moment='12:00:09' dir=1

4.12. Notok FORTS_POS_REPL - UHhopmauua o nosmuyuax (Type=l)

Mone Tun OnucaHune

repllD i8 CnyxebHoe nosne nogcucTeMbl penmkalmm

replRev i8 CnyxebHoe none noAcucTeMbl pennkaumm

replAct i8 CnyxebHoe none nogcucTemMbl penkaumm

client_code c7 Kog knneHTa

isin_id i4 YHVKasIbHbI YAC/IOBOW NAEHTUUKATOP NHCTPYMEHTA

Xpos i8 Tekywasa no3nuns

xbuys_qty i8 KonnuecTtsBo KynsieHHbIX KOHTPaKTOB B XOfe Ceccun

xsells_qty i8 KonmyecTBo NpoAaHHbIX KOHTPaKTOB B XO4€ ceccum

xopen_qty i8 KonnuectBo no3uuuii Ha Havano ceccum

waprice dl6.5 YueTHas ueHa nosvuum

net_volume_rur d26.2 HeTTo-060p0T NO cAenkam 3a ceccuto B py6nsx. MNpogaxu yunTbiBaoTcs €
NOSIOXUTENBHBIM 3HAKOM, & MOKYMKW C OTpULaTe/bHbIM.

last_deal_id i8 Homep nocnegHeli caenku

last_quantity i8 O6beM NO3MLMN HA MOMEHT OKOHYaHUA MPOMEXYTOYHOTO WU BEYEPHEro
KVpuHra

account_type i1 e 1-panabd
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Mone

Tun

OnucaHue

* 2 - [NA KNneHTa

4.12.1.2. Tabnuua position_sa: MNo3uyum ypoBHsa PacuéTHoro koga

Tabnuua cogepXnT MHChOPMALIMIO O MO3ULMSIX YPOBHS PacuéTHoro koaa.

Ta6n. 34. NMona Ta6nuubl position_sa

Mone Tun OnucaHvne

repllD i8 Cnyxe6Hoe none noAcucTeMbl penkaumm

replRev i8 CnyxebHoe none nogcucTemMbl penkaumm

replAct i8 CnyxebHoe none nogcucTeMbl pennkaumm

client_code cl2 PacuéTHbIii kopg,

isin_id i4 YHVKasbHbIN YACOBOW NAEHTUUKATOP NHCTPYMEHTA

Xpos i8 TekyLiasa no3nuymns

xbuys_qty i8 KonmyecTBO Kyn/IeHHbIX KOHTPAKTOB B XO4€E Ceccuu

xsells_gty i8 KonnuectBo NpoAaHHbIX KOHTPAKTOB B XOAe ceccum

xopen_qty i8 KonnuectBo nosuuuii Ha Havaso ceccum

waprice d16.5 YueTHasi ueHa no3uuum

net_volume_rur d26.2 HeTT0-060p0T N0 caenkam 3a ceccuto B pyobrisax. Mpogaxu yuntbiBatoTcs ¢
NOMIOXNTE/bHBIM 3HAKOM, & MOKYMNKN C OTPULATE/bHbIM.

last_deal_id i8 Homep nocnegHeii caenkn

last_quantity i8 O6beM NO3nLMN HA MOMEHT OKOHYaHUA NMPOMEXYTOYHOTO WU BEYEPHEro
KVpuHra

4.12.1.3. Ta6nuua sys_events: Tabnuvua coobITUiA

Ta6n. 35. Monsa Ta6bnuubl sys_events

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTembl penkaumm
replRev i8 CnyxebHoe none nogcucTembl pennkaumm
replAct i8 CnyxebHoe nose nofcncTeMbl pensinmkasmm
event_id i8 YHUKasbHbIN MAEHTUMKATOP COOLITUSA
sess_id i4 Homep ceccun

event_type i4 Tvn cobbITuA

message c64 OnucaHune cobbITUSA

MpumeyaHus:

¢ Bo3MOXHble TUMbl COOLITUIA

event_type =1

message = "session_data_ready"

3akoH4YeHa 3arpyska faHHbIX 13 KJ'IVIpI/IHFOBOVI CUCTeMbI B TOProByto nepen Hav4asiom HOBOIA TOpFOBOI7I ceccun

event_type =2

message = "intraday_clearing_finished"
Bce pacyeTHble npoueaypbl B MPOMK/IMPUHTE 3aKOHYEHbI

event_type = 4

message = "intraday_clearing_started"

Havano npomkmpuHra
event_type =5

message = "clearing_started"
Hauasio 0CHOBHOrO KNpuHra

event_type = 6

message = "extension_of_limits_finished"

Pa3pgsuxka IMMUTOB 3aKOHYEHa

event_type =8

127



12.04.2024 PLAZA Il wnto3 Bepcua 7.24

message = "broker_recalc_finished"
[LleHexHble cpeacTsa nocsie NPOMK/MPUHIA NepecyuTaHsbl

4.13. NMotok FORTS_PART_REPL - UHchopmauusa o cpegcTBax U nmmumrax
(Type=l)
4.13.1. Cxema gaHHbIX
Tabnmupl:
 part - CpefcTtsa 1 IMMUTLI N0 K/IMEHTaM 1 GPOKEePCKUM chmpmMam
¢ part_sa - Cpegcrtsa 1 MMUTbI N0 PacyeTHOMY Kooy
* sys_events - Tabnuua co6bITHi
4.13.1.1. Ta6nuua part: Cpegctsa M IMMUTbI NO KSIMEHTAM U GPOKepPCKUM chupmam

Tabnuua cogepxut MHhopmaLmio 0 CpescTBax, MMMUTaxX U HACTPOVKM aBTOMATMYECKOTO U3MEHEHUS IMMUTOB [151 KIIMEHTOB Y 6POKEPCKUX
vpm.

Ta6n. 36. Mona Tabnuybl part

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTeMbl penkaumm

replRev i8 CnyxebHoe none nogcMcTeMbl penkaumm

replAct i8 CnyxebHoe nose nogcucTeMbl penmkalmm

client_code c7 Kog, knneHTa nnv 6pokepckoii chmpmbl

money_free d26.2 CBob6ogHble cpeacTBa. Cymma pybneii n 3a10roB, AUCKOHTMPOBAHHbLIX B

pybnu, foctynHas Ans oTKpbITUa no3vumii. (money_free=money_amount
+ vm_intercl + premium_intercl + net_option_value — money_blocked —
vm_reserve — fee — broker_fee — penalty)

money_blocked d26.2 CpegcTsa, 3abnokmposaHHble nog, MO.

vm_reserve d26.2 BapuauyoHHas Mapxa no 3akpbITbIM MO3ULMAM U BaSIOTHbIA PUCK.

fee d26.2 CnucaHHbIli cbop

limits_set i1 Hanmuve ycTaHOBNEHHbIX AEHEeXHOro 1 3a/10r0BOro IMMUTOB: 1 - numMut
ycTaHoB/eH (nposepsietcs); 0 - IMMUT He yCTaHoB/EH (He NpoBepsieTcs)

money_old d26.2 O6LLee KonM4ecTBo pybnel n AUCKOHTUPOBAaHHbLIX B Py6/1M 3a10r0B Ha KO-
Hew, npeAplayLueli ceccum

money_amount d26.2 O6Luee KOIMYEeCTBO py6nei N AUCKOHTMPOBaHHbIX B py6/M 3a/10roB

money_pledge_amount d26.2 CymMMa 3as10r0B, AUCKOHTMPOBAHHbIX B py6nn

vm_intercl d26.2 BapuauyonHas mapxa, cnncaHHas Wiy noslyYeHHast B NPOM. K/MPUHT

is_auto_update_limit i1 Mpu3HaK aBTOMATNYECKON KOPPEKLMU MMUTA Ha BENNYMHY [0X04a npu
3akauke nocne knupuHra: 0-HeT, 1-MeHATb.

broker_fee d26.2 CpepcTBa, 3a6/10KMpoBaHHbIe Nog, 6POKEPCKY0 KOMUCCHIO.

penalty d26.2 LTpad 3a caenkn yperynmposaHus, 3ak/ilo4eHHble Npy NPOBEAEHNN NPo-

Lleaypbl NPUHYAUTENBHOTO 3aKpbITHS NO3ULMi Helo6pOCcCOBECTHOTO YuacT-
HUKA KIMPUHTa.

premium_intercl d26.2 Mpemus, nonyyYeHHas/cnmcaHHas B MPOMEXYTOUHBINA KNVPYHT, B Nepecyéte
Ha py6nn. BkitouaeT B ce6s hMHaHCOBbIV pe3y ibTar UCMO/THEHNS NO3ULUIA
Mo NPeMnasibHbIM OMLVIOHaM.

net_option_value d26.2 CymMMapHas oLeHOo4YHas CTOMMOCTb NMPeMUasIbHbIX OMLMOHOB B MopTdiene.

4.13.1.2. Ta6nuuya part_sa: Cpegcrtea u nuMmuTbl No PacueTtHomy Kogy

Ta6n. 37. Mona Ta6nuubl part_sa

Mone Twvn OnucaHvne

repliD i8 CnyxebHoe nose noacuUcTeMbl penmkalmm
replRev i8 CnyxebHoe nose nofcucTeMbl pensinkawmm
replAct i8 CnyxebHoe none noAcucTeMbl penimkaumm
settlement_account cl2 PacueTHbIii Koz
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Mone Tun OnucaHune

money_old d26.2 O6LLEE KONMMYECTBO PY6elt 1 ANCKOHTMPOBAHHBIX B Py6/n 3a/10r0B Ha KO-
Hel, npeablayLeli ceccum

money_amount d26.2 O6Luee KOIMYECTBO py6nei N AUCKOHTMPOBaHHbIX B py6/n 3a/10roB

money_free d26.2 CBob6oaHble cpeacTtBa. Cymma pybneii n 3a10roB, AUCKOHTMPOBAHHbLIX B
py6:1, [JOCTynHasA AN OTKPbITMS no3vumii. (money_free=money_amount
+ vm_intercl + premium_intercl + net_option_value — money_blocked —
vm_reserve — fee — blocked_tax)

money_blocked d26.2 CpepcTBa, 3a6/10kMpoBaHHble nog Mo.

money_pledge_amount d26.2 CymMMa 3as10r0B, AUCKOHTUPOBaHHbLIX B pyonn

vm_reserve d26.2 BapuauyoHHas Mapxa no 3akpbITbiM MO3ULMAM U BaSTHOTHbINA PUCK.

vm_intercl d26.2 BapunaunoHHasa Mapxa, cnncaHHas uav noslydeHHas B npoMm. KIMPUHT

fee d26.2 CnuncaHHbIl coop

blocked_tax d26.2 CpefcTBa, 3a6/10KMpoBaHHbIe NOg, BbinaaTy Has10roB.

premium_intercl d26.2 MpemMusi, nonyyYeHHas/cnMcaHHas B NPOMEXYTOUHbIN KNUPYHT, B Nepecyéte
Ha py6nu. BkntoyaeT B ce6s hrHAHCOBbIN pe3ynbTaT MCMOTHEHUA NO3ULUIA
no NpeMUasbHbIM OMNLYOHAM.

net_option_value d26.2 CymmapHas oLgHoYHasi CTOMMOCTb NpeMUasibHbIX OMNLMOHOB B nopTdiene.

4.13.1.3. Ta6nuua sys_events: Tabnuua coobITUiA

Ta6n. 38. Mona Tabnuubl sys_events

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nofgcucTeMbl peninkaumm
replRev i8 CnyxebHoe nose nogcucTeMbl penmkawmm
replAct i8 CnyxebHoe none nogcucTembl penkaumm
event_type i4 Tvn cobbITuA

event_id i8 YHUWKasbHbI naeHTUrKaTop cobbITUs
sess_id i4 Homep ceccumn

message c64 OnuncaHue cobbITus

MpumevaHus:

* B03MOXHble TUMNbI COBbITUIA

event_type =1

message = "session_data_ready"
3aKoHuYeHa 3arpyska faHHbIX U3 KIIMPYHIOBOM CUCTEMbI B TOPrOBYHO Nepes, Ha4yasioM HOBOI TOProBoi ceccumn

event_type = 2

message = "intraday_clearing_finished"
Bce pacueTHble npoueaypb! B NPOMKINPUHIE 3aKOHYEHbI

event_type =4
message = "intraday_clearing_started"
Hayano npomknupuHra

event_type =5
message = "“clearing_started"
Hauano ocHOBHOIO K/IMpUHra

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

event_type =8
message = "broker_recalc_finished"
[eHexHble cpeacTBa nocsie MPOMK/VMPYIHIA NePeCHUTaHbI

4.14. Notok FORTS_PROHIBITION_REPL - 3anpetbl (Type=R)

4.14.1. Cxema gaHHbIX

Tabnmupl:
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0x08 3anpeT 6pokepa Ha nogadvy NnopyyeHuii Ha SKCNnpauuio;

0x10 3anpeT naBHoro Tpeligepa P® Ha nogady nopyyeHuii Ha dkcnupayuo. Ho emy caMoMy - MOXHO;

0x20 3anpeT Ha 3anpoc NoToka MKBUAHOCTY 6e3 aBTonoaTeepxaeHus (RFS);

0x40 3anpeT Ha 3anpoc noTtoka nukemgHoctn (RFS);

0x80 3anpeT Ha 3aK/toYeHnst cAeskn Npu HeoCTaTo4HOM KonmyecTse KOTMPOBOK (RFS);

0x100 3anpeT Ha 3anpoc NOTOKa IMKBUAHOCTY C OrpaHnyYeHNeM BPEMEHW XW3HN KOTMPOBOK (RFS).

« TMone group_mask - BUTOBasi Macka TUMOB VHCTPYMEHTOB:

0x40000000  ®broyepcsbl.
0x80000000  OnUMOHBI.

Mone priority - OT MakCMMaslbHOrO NPUOPUTETA K MUHUMAJTbHOMY:

KnneHTCcKuiA NpuopuTeT BbICOKWUIA 12
KnueHTckuiA npuopuTeT cpeaHwuii 11
KnvneHTcKniA npuopuTeT HU3KKIA 10

12.04.2024 PLAZA Il wnto3 Bepcua 7.24
* prohibition - 3anpeTbl
¢ sys_events - Tabnmua cobbITUi
4.14.1.1. Ta6nuuya prohibition: 3anpetbl
Ta6n. 39. Monsa Ta6nuubl prohibition
Mone Tun OnucaHune
repliD i8 CnyxebHoe none nofAcucTeMbl pennkaumm
replRev i8 CnyxebHoe nose noacucTeMbl penmkawmm
replAct i8 CnyxebHoe none nogcucTeMbl penkaumm
section c50 Mms cekuyum
base_contract_code c25 Kof 6a30BOro aktuea.
isin_id i4 YHVKasbHbIN YACIOBOW UAEHTUUKATOP NHCTPYMEHTA
group_mask i8 ButoBasa macka rpynmn, no KOTOpbIM AeicTByeT 3anpeTt
xprohibition_id i8 Homep 3anpeta
section_id i4 MpeHTudmkaTop cekuyum
initiator i4 MHuupmaTop 3anpeta
base_contract_id i4 UncnoBoii naeHtTudmkarop 6a3oBoro KOHTpakTa
client_code c7 Kog knneHta
is_legacy i1 Tun Hnumartopa 3anpeta
priority i4 MpuopuTteT 3anpeta
type i4 Tun 3anpeta
MpumeyaHus:
« [one initiator - Vinuuymarop 3anpeTa:
1 TnasHbIli Tpeligep P®;
2 AamuHuctpartop KL,
3  AamuHuctpartop TC.
« [lone type - Tun 3anpeta
0 PaspeLueHbl Bce onepauun. Micnonb3yetcs A1 TOYEYHOro paspeLLeHuns B Ciyvae Hannumsa 6onee LWMPOKOro 3anpeTa,;
1 3anpet Ha OTKpbITME NO3NLUIA;
2 3anpeT Ha BbICTaB/IeHVe N0ObIX 3a8BOK;
3 3anpeT Ha OTKPbITUE NO3NLMIA Ha NPOAAXY;
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KnueHTCKuniA Kog, MHCTPYMEHT 9
KnueHTckuii koa, BA 8
KnneHntckuii kog, Bce BA 7
Kof B®, HCTpYMeHT 6
Kon B®, BA 5
Kop B®, Bce BA 4
Kof, P®, UHCTpPYMeEHT 3
Kog P®, BA 2
Kop, P®, Bce BA 1

» [None section - HazBaHWe cekumu:
1  doHpoBas
2  TosapHas
3  [eHexHas
4 MocaHeprobupxa, MOSENEX
8  Bupxa CMN6, SPBEX
9 SPBEX_OAO
10 NAMEX

« Mone is_legacy - Tun nHMymartopa 3anpera:

0 3anpert 6bl/1 BbICTaBNEH ALOMUHUCTPATOPOM TOProB U/N KNMPUHTA U HE MOXET 6bITb M3MEHEH NOMb30BaTENEM;

1 3anpeT 6bIN BbICTAB/EH MO/Ib30BATENEM U MOXET ObITh U3MEHEH cpeacTeamu Lwo3080ro API.

4.14.1.2. Ta6nuuya sys_events: Taénuya coobITUiA

Ta6n. 40. NMonsa Ta6bnuubl sys_events

Mone Tun OnucaHvne

repllD i8 CnyxebHoe nose nogcucTeMbl penimkawmm
replRev i8 CnyxebHoe none noAcucTembl penkaumm
replAct i8 CnyxebHoe nosie NoacuUcTeMbl penmkalmn
event_id i8 YHUWKabHbI naeHTurkaTop cobbITus
sess_id i4 Homep ceccumn

event_type i4 Tun cobbITus

message c64 OnucaHune cobbITUSA

MpumeyaHus:

* B03MOXHble TUMbI COBbLITUIA

event_type =1
message = "session_data_ready"

3aKoHuYeHa 3arpyska JaHHbIX U3 K/TMPUHIOBOI CUCTEMbI B TOPTOBYHO NEpe HauasioM HOBO TOPTOBOiA ceccun

event_type = 2
message = "intraday_clearing_finished"
Bce pacueTHble npoueaypbl B MPOMK/IMPUHIE 3aKOHYEHbI

event_type = 4
message = "intraday_clearing_started"
Hauano npomknmpuxra

event_type =5
message = "clearing_started"
Hayano oCHOBHOro KnMpuHra
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event_type = 6
message = "extension_of_limits_finished"
Pa3gsukka TMMUTOB 3aKOHYeHa

event_type =8
message = "broker_recalc_finished"
[leHexHble cpeacTBa nocsie MPOMK/MPYIHIA NepecUHUTaHbl

4.15. Notok FORTS_REFDATA_REPL - CnpaBo4yHas U ceCCUOHHasA nHcopma-
uua (Type=R)

4.15.1. Cxema gaHHbIX

Tabnmupl:

rates - CnpaBoOYHUK KypCOB BaultoT

fut_sess_contents - CnpaBO4YHMK TOPryeMbIX MHCTPYMEHTOB ((hblouepchl)
fut_vcb - CnpaBoYHUK TOpryembiX akTMBOB ((blovepchbl)

fut_instruments - CnpaBOYHUK UHCTPYMEHTOB

fut_bond_registry - CnpaBo4H/K napamMeTpoB CNoT-akTUBOB

dealer - CnpaBoyHuK chrpM

Sys_messages - Coo6LLeHNSA TOProBoli CUCTEMBI

opt_sess_contents - CnpaBo4HUK TOPryeMbIX MHCTPYMEHTOB (OMLMOHbI)
opt_vcb - CnpaBoyHMK TOPryembIx akTMBoB (ONLVOHbI)

multileg_dict - CnpaBo4YHMK CBA30K

fut_intercl_info - iHdhopmauws o BapuaLmoHHo Mapxe no dhbloyepcam, paccuMTaHHoi No pesynsTataM NPOMEXYTOYHOTO KMpUHra

opt_intercl_info - MHopmauys o BapuaLoHHO Mapye 1 MpeMUK Mo OMLMOHAaM, pacCuUTaHHOl No pesy/bTaram NPOMEXYTOYHOTO K-

puHra
opt_exp_orders - MNopyyeHnsi Ha aKCNUpaLuio

fut_bond_nkd - HK/, Ha fgaTy ncnonHeHus CPOYHOro KOHTpakTa ¢ obnvraymei
fut_bond_nominal - Pa3mepbl BbinaT HOMVHa/IbHON CTOMMOCTM O6/Mraumm

fut_bond_isin - CnpaBo4YHUK NHCTPYMEHTOB o06nurauuii

user - Nonb3oBarenu cUcTembl

sess_option_series - ONUMOHHbIE CEpUK NO CeccrsiM

investor - CnpaBOYHVK K/IMEHTOB

fut_margin_type - Tun mapxvpoBaHus

fut_settlement_account - PacueTHblii Kog

sma_master - Mpusaska SMA-norvHa Kk MASTER-norvny

sma_pre_trade_check - HacTpoiiku npeaBapuTenbHbIx npoBepok SMA-norvHa
clearing_members - YuacTHVKM KIMpuHra

instr2matching_map - ConoctasneHne MHCTPYMEHTOB MaTUMHIy

fut_exec_orders - [opy4eHnsi Ha NICNOMTHEHNE OAHOLHEBHbIX (DLIOYEPCOB C aBTOMNPOJIOHTaLmei
discrete_auction - MapameTpbl Ha3HaYeHHbIX ayKLIMOHOB OTKPbITUSA
discrete_auction_base_contract - Conoctas/ieHne UHCTPYMEHTOB ayKLMOHY OTKPbITUSA

session - ViHchopmaumsi o TOproBoii ceccum
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 brokers_base_contracts_params - hamBuayanbHblii koachguumeHT MO B paspe3e 6a30BOro KOHTpakTa u 6o

« sys_events - Tabnuua coobITWiA
4.15.1.1. Ta6nuua rates: CnpaBoOYHUK KYpCOB BasltOT

Ta6n. 41. Nonsa Ta6bnuubl rates

Mone Tun OnucaHvne

repliD i8 CnyxebHoe none nNoAcucTeMbl pensimkaumm
replRev i8 CnyxebHoe none nogcucTembl penkaumm
replAct i8 CnyxebHoe none nogcucTembl penkaumm

rate_id i4 MaeHTudmkaTop BasloThl Narexa

curr_base c15 Kop, 6a30Boii BasoThI

curr_coupled c15 Kog, conpshkE€HHOW BanoThl

radius d16.5 Paanyc nsmeHeHuns LeHbl MHAVKaTopa B NPoLeHTax

4.15.1.2. Ta6nuua fut_sess_contents: CnpaBO4YHUK TOPryeMbIX UHCTPYMeEHTOB (thblouepchbl)

Tabnuua cogepXuT CNPaBoOYHUK UHCTPYMEHTOB, Ha3HAUYEHHbIX K TOpram B CECCUL0.

Ta6n. 42. Nona Ta6nuybl fut_sess_contents

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTemMbl penkaumm

replRev i8 CnyxebHoe none nogcucTeMbl pennkaumm

replAct i8 CnyxebHoe nose nogcucTeMbl penmkawmm

sess_id i4 MaeHTrndmkaTop TOproBoii ceccum

isin_id i4 YHVKaJTbHbIN YCTOBOW UAEHTUMNKATOP NHCTPYMEHTa

short_isin c25 KOpOTKMiA CUMBOJIbHBIN KOA, MHCTPYMEHTA 415 MHDOPMALMOHHBIX CUCTEM

isin c25 CVMBO/IbHbIN KOL MHCTPYMEHTA

name c75 HavmeHoBaHve MHCTpYMeHTa

inst_term i4 CwmeLleHmne oT crnoTta

base_contract_code c25 Kof 6a30BOro aktuea.

limit_up d16.5 BepxHUiA NIUMUT LieHbI

limit_down d16.5 HWKHWIA NUMUT LeHbI

settlement_price_open d16.5 PacyeTHas LieHa Ha Ha4Yao ceccum.

buy_deposit d16.2 'O nokynatens

sell_deposit d16.2 O npogasua

roundto i4 KonnuecTtBo 3HaKoB nocsne 3anaToli B LeHe

min_step d16.5 MVHUManbHBIN War UueHbl

lot_volume i4 KonuuecTtso eanHuL, 6a30BOro aktmsa B MHCTPYMEHTe

step_price d16.5 CTOUMOCTb LUara LieHbl

last_trade_date t [Jata oKoH4YaHWs1 06paLleHnst NHCTPYMeHTa.

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

d_exp_start t [ara Hayana NCnosIHEHNS HCTPYMEeHTa

percent_rate dé.2 MpoLeHTHan cTaBka A/1s pacyeTa BapuaLoOHHOV MapXu No MPOLEeHTHbIM
hbrouepcam

settlement_price d16.5 PacueTHas ueHa nocne nocnefHero KAupuHra.

signs i4 Mone npn3sHakoB

is_trade_evening i1 Mpu3sHak TOpProBNM B AONOSHUTENBHYIO TOPrOBYK Ceccuio (Beuep-
HIOKO/YTPEHHIOH0)

ticker i4 YHuKasnbHbI uncnoBoii kog MnasHoro Cnota

state i4 CoCTOosiHME TOProB/IN MO NHCTPYMEHTY

multileg_type i4 Tun cBA3KK
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Mone Tun OnucaHune
legs_qty i4 KonnyecTBo MHCTPYMEHTOB B CBA3KE
step_price_clr d16.5 CTOMMOCTb LUara LieHbl Be4epHero KanpuHra
step_price_interclr dl6.5 CTOMMOCTb Lara LieHbl MPOMEXYTOYHOIO KNIMpUHra
step_price_curr d16.5 CTOMMOCTb MMHMM&J/IbHOIO Llara LieHbl, BblpakeHHas B BastoTe. Mcnosb-

3yercs A/1si KOHTPAKTOB C payeTamu B BasIOTe, A4/1s1 Py6/1eBbIX KOHTPAKTOB
3HaueHvie coBrnagaeT co step_price.

pctyield_coeff d16.5 KoadhchnumeHT Ansa BbluncieHns AOXOAHOCTY NO hbloYepcaM Ha NPOoLEHT-
Hble CTaBKu

pctyield_total d16.5 CymMma CTaBOK 4151 BblYUCIEHUS OXOAHOCTU NO hbloyepcam Ha NPOLLEeHT-
Hble CTaBKu

d_exp_end t Jlata OKOHYaHWs1 UCNOMHEHWS UHCTPYMEHTa

enforce_ims_half_netting i1 Mpu3HaK yunTbiBaTb PUCKA MEXMECSUHOTO cnpega no npasusy "NnonyHeT-
T10". 1 — ga; 0 — HeT.

tas_base_fut_isin_id i4 Maentndpmkatop (isin_id) BA-thbblouepca gns TAS-dobtouepca (B mekywel
Bepcuu HedocmyrHo)

MpumeyaHus:

* CoCTOsIHVE ceccum UMEET NPUOPUTET Haf COCTOAHUEM UHCTPYMeEHTA. TO eCTb, eC/IM CECCUA HAaXOANTCH B COCTOSAHUM «MPUOCTaHOBIEHa»
NN «3aBepLueHa», To N0 BCEM UHCTPYMEHTaM Hefb3A Toprosartb, HE3aBMCUMO OT 3HaYeHUs state B UHCTPYMEHTE.

« [lone state MOXeT NPUHMMaTL CneaytoLme 3HaYeHns:

0 Ceccus no 3TOMY WHCTPYMEHTY Ha3HayeHa. Hesb3a cTaBuTh 3adABKM, HO MOXHO YAa/1ATh MO 3TOMY UHCTPYMEHTY.

1 Ceccus No 3TOMY UHCTPYMEHTY MaeT. MOXHO CTaBUTb U yAauIATh 3asiBKU MO 3TOMY UHCTPYMEHTY.

2 TlpvocTaHoBKa TOPros Mo BCEM MHCTPYMeEHTam. Henb3a cTaBuUTb 3aABKU, HO MOXHO yAanATh.

o a0 b~ W

Ceccus no 3TOMY VHCTPYMEHTY NPUHYAUTENBHO 3aBepLueHa. Henb3sa ctaBuTb U yaansTb 3asBKU N0 3TOMY UHCTPYMEHTY.
Ceccus no atomy WHCTPYMEHTY 3aBepLueHa no BpeMeHW. Henb3a CTaBuTb U yAaiAaTh 3a8BKN M0 3TOMY MHCTPYMEHTY.
MprocTaHoBKa TOProB Mo 3TOMY UHCTPYMEHTY. Henb3A cTaBuTh 3asBKW, HO MOXHO YAas1Tb N0 3TOMY UHCTPYMEHTY.

CTapToBas ayKLMOH OTKPLITUS MO 3TOMY UHCTPYMEHTY. MOXHO CTaBUTb 1 YAAISATb 3asiBKU MO 3TOMY UHCTPYMEHTY.

7 AYKUMOH OTKPbITVSI MO 3TOMY UHCTPYMEHTY 3aBEpLLEH.

8 Ceccus Nno aToMy VHCTPYMEHTY UAET. MOXHO CTaBWTb 3asiBKM B 3aKPbLITME MO 3TOMY UHCTPYMEHTY.

9  AYKUMOH OTKPbITASA N0 3TOMY MHCTPYMEHTY MAeT. MOXHO CTaBUTb 3asBKU B 3aKpbITME MO 3TOMY UHCTPYMEHTY.

* [Mone signs siBNsieTcA GUTOBOI MACKO U MOXET NPUHUMATb CreAytoLMe 3HaueHus:

0ox1
0x10
0x20
0x40
0x100
0x4000
0x10000
0x40000

0x80000

0x100000

Mpu3HaK TOProBav B AOMO/THUTENbHYIO TOProBYHO CECCUIO (BEYEPHIOK/YTPEHHIOH)
Mpu3HaK aHOHWMHOL TOProB/n

Mpu3HaK HeaHOHWMHOU TOProB/n

Mpu3HaK TOProB/v B OCHOBHYHO CECCUI0

Mpu3HaK MHCTPYMEHTa-CBA3KN

OpHoAHEBHbIV hblovepcHbI KOHTPakT ¢ aBTonponoHrauvei (CFD - Contract for difference)
KaneHgapHblii cnpeg,

Mpu3Hak KonnaTepasbHOro NHCTPYMeHTa

WcnonHeHne B BeHEPHUIA NN MPOMEXYTOUHBIVE K/TMPUHT:

o 0 - BeYepHW KNNPUHT

0 1 - NPOMEXYTOUHbIV KNUPUHT

TAS-tbtouepc (B mekyujeli sepcuu HeO00CMyInHO)

« Mone multileg_type MOXeT NpUHUMATbL CREAYIOLLME 3HAUEHUS:

0 OO6bIYHBIA MHCTPYMEHT - HE CBs3Ka
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3 KaneHngapHblii cripep,

« [Mone is_trade_evening ABNsieTCs1 GBUTOBOW MaCKOW:
0 VIHCTpYMEHT He Topryetcsa
1 VIHCTPYMEHT TOPryeTcsl B BEYEPHIO CECCUID

2 VIHCTpYMEHT TOpryeTcsl B [HEBHYIO CECCUIO

* 3HaueHvie nons roundto B TEXHNYECKNX caenkax UCnosiIHeHMsA MOXET coaiepXXaTb Ppa3Hoe KO/IM4eCTBO 3HakoB nocne 3ansToii. 310 3aBMUCUT

OT creumnuKaLmm KOHTpakTa.

4.15.1.3. Ta6nuua fut_vcb: CnpaBo4YHUK TOpPryembiX akTMBOB (hblovepchbl)

Tabnuua coaepXuT CnpaBoYHUK 6a30BbIX KOHTPAKTOB A/18 UHCTPYMEHTOB.

Ta6n. 43. NMons taénuubl fut_vcb

Mone Tun OnucaHne

repliD i8 CnyxebHoe nosie NnoacuUcTeMbl penmkalmm

replRev i8 CnyxebHoe none nofcucTeMbl peninkaumm

replAct i8 CnyxebHoe nose nogcucTeMbl penmkawmm

base_contract_code c25 Kopf 6a30BOro akTuea.

name c75 HavmeHoBaHne

exec_type cl Tvn ncnonHeHusa

curr c3 BasntoTa KoTupoBaHns

trade_scheme cl dopma Topros

section c50 HanmeHoBaHne Cekunmn

rate_id i4 MpeHTndomkaTop kypca

base_contract_id i4 UncnoBoii naeHtTudmkarop 6a3oBoro KOHTpakTa

SECCODE cl2 Kop, SECCODE Ta6nuubl SECURITIES wnto3a ASTS. 3HaueHue no ymors-
YaHuto NULL.

signs i4 Mone npusHakoB

negative_prices i1 Mpu3HaK orpaHnyeHns oTpuLaTenbHbIX LEH.

option_model i1 Mogenb LeHoobpa3oBaHus OMNUUOHOB.

asset_class i4 Tvn 6a30BOro akTMBa.

board_md c4 MaeHTndmkatop pexvma Topros SECBOARD 13 winto3a ASTS.

MpumeyaHus:

« [lone exec_type MOXET NPUHMMaTL cneayroLlme 3Ha4eHus:

| PacyeTHbIi

T TlocTaBka akuuii yepes Toprosyto cuctemy ASTS

D TllocTaBKka ApyruM Cnoco6oM (B AaHHOE BPEMS He UCTONb3YeTcsl)

 [Mone trade_scheme MOXET NpUHUMATL CNeayLLVe 3HaYeHUs:

F C nonHbiM obecneyeHrem

G C 3anorom

« [None signs saBnsieTcs 6GUTOBOI MAacKON N MOXET NPUHUMATL CredytoLme 3HaYEeHUS:

O0x1 VcnonHeHve B BEYEPHUI UM NPOMEXYTOUHBINA KAVPUHT: O - BEUEPHUI KIMPUHT; 1 - NPOMEXYTOUHbINA KIUPUHT

0x2 Tpu3HaK OTHECEHUS MHCTPYMEHTa K MHOCTPaHHbIM: O - He MHOCTPaHHBIiA; 1 - MHOCTPaHHBII

0x4 MpusHak TAS-dobtovepc: O - He TAS-thbtouepc; 1 - TAS-thbtouepc (B mekyweli sepcuu HEA0CMYIHO)

« Tone negative_prices MOXeT NpUHUMAaTh CrieflytoLie 3HaYeHNs:

0 LleHbl chblouepCOB, LEHOBbIE FPaHMLbI U CTPAKU OMUMOHOB OFpaHUYEHbI NMOMOKUTENBHBIMU 3HAYEHNUSMUN
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1 LeHbl (hbto4epcoB, LEHOBbIE TPaHKLbl U CTPAKK ONLUYOHOB HE OrpaHuYeHbl

« Tone option_model MOXeT NpUHUMATbL CNeayoLye 3HaUeHUs:

0 Mogenb bnaka-Lloynsa
1 Mogenb bawenbe

* llone asset_class MOXET NpuUHNMaTh criegyrolime sHa4eHnA:

Axums
Baniota
Ob6nurauus

1

2

3

4 VHpekc
5 Tosap
6

MpoLeHTHas cTaBka

4.15.1.4. Ta6nuya fut_instruments: CnpaBoO4YHUK MHCTPYMEHTOB

Ta6n. 44. Nona Taénuybl fut_instruments

Mone Tun OnucaHve

repliD i8 CnyxebHoe nosie NoacuUcTeMbl penmkalmm

replRev i8 CnyxebHoe none nofAcucTeMbl pennkaumm

replAct i8 CnyxebHoe nose nogcucTeMbl penmkawmm

isin_id i4 YHVKa/IbHbIN YACTOBOW UAEHTUUNKATOP NHCTPYMEHTa

short_isin c25 KOpOTKMiA CUMBOJIbHbIN KOA UHCTPYMEHTA /151 MHDOPMALMOHHBIX CUCTEM

isin c25 CUMBO/IbHBI KOL, UIHCTPYMEHTA

name c75 HavmeHoBaHve UHCTpyMeHTa

inst_term i4 CmelleHure oT crnoTa

base_contract_code c25 Kof 6a30BOro akTuea.

settlement_price_open d16.5 PacueTHas LeHa Ha Havasno ceccuu.

roundto i4 KonnuecTtBo 3HaKoB nocne 3anaToli B LeHe

min_step d16.5 MWHUManbHBIN War LeHbl

lot_volume i4 KonnuecTBo eanHuL, 6a30BOr0 akTuBa B MHCTPYMEHTE

step_price d16.5 CTOMMOCTb Luara LeHbl

last_trade_date t [aTta okoH4YaHWA obpalleHns UHCTPYMEeHTa.

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

d_exp_start t [Jarta Hayana UCrNoIHEHNS UHCTPYMEHTA.

percent_rate d6.2 MpoLeHTHasn cTaBka AJ/1s pacyeTa BapuaLMoHHOV MapXu No NPOLEeHTHbIM
hbrovepcam

settlement_price d16.5 PacueTHas ueHa nocne nocnefHero KAupuHra.

signs i4 Mone npusHakos

multileg_type i4 Twvn cBA3KK

legs_qty i4 KonnyecTBo MHCTPYMEHTOB B CBA3KE

step_price_clr d16.5 CTOMMOCTb Lara LeHbl Be4epHero KanpuHra

step_price_interclr dl6.5 CTOMMOCTb Lara LieHbl MPOMEXYTOYHOIO KNIMpUHra

step_price_curr d16.5 CTOMMOCTb MMHVMM&J/IBHOIO Llara LieHbl, BbipakeHHas B BastoTe. Mcnosb-
3yeTcs /19 KOHTPaKTOB C payeTamu B BaslloTe, A1 py6/1eBbIX KOHTPAKTOB
3HaYeHune coBnajgaeT co step_price.

pctyield_coeff d16.5 KoadhchunumeHT Ansa BbluncieHns AOXOAHOCTY NO hbloYepcaM Ha NPOoLEHT-
Hble CTaBKu

pctyield_total d16.5 CymMma CTaBOK 4151 BbIYUCNIEHUSI OXOAHOCTU NO hbloyepcam Ha NPOLLEeHT-
Hble CTaBKu

series_type cl Tun cpoyHOCTM hbtoyepca. M - MecsuHbIi; Q - KBapTasTbHBbINA.
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Mone Tun OnucaHue

enforce_ims_half_netting i1 [Mpu3HaK yunTbiBaTb PUCKA MEXMECSAYHOTO cnpeja no npasusy "nonyHeT-
T10". 1 - ga; 0 — HeT.

tas_base_fut_isin_id i4 MpeHTtndpmkatop (isin_id) BA-thbtouepca ans TAS-hbrodepca (B mekywel
Bepcuu HeAOCMYyIriHo)

MpumeyaHus:

» 3HaueHve nosst roundto B TEXHUYECKMX CAEMKAX UCTIOTHEHUSI MOXET COAepXKaTb pasHoe KONMYeCcTBO 3HAKOB Moc/ie 3ansiToil. 310 3aBUCUT
OT CcreumguKaLmm KOHTpakTa.

4.15.1.5. Ta6nuua fut_bond_registry: CnpaBo4YHMK napaMeTpoB CMoOT-aKTUBOB

Ta6n. 45. NMonsa tTa6nuubl fut_bond_registry

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nofcucTeMbl pennkaumm

replRev i8 CnyxebHoe nose nogcucTeMbl penmkawmm

replAct i8 Cnyxe6bHoe none nogcucTembl penkaumm

bond_id i4 YHUKaU/TbHbI YAC/IOBOI NAEHTUMKATOP CNOT-aKTBa
small_name c25 CUMBO/IbHBI KOZ CMOT-aKTMBa

short_isin c25 ISIN kopg akuun/Bbinyck ob6nuraumnn/Kos, BastoThbl
name c75 HanmeHoBaHve crnoT-akTuBa

date_redempt t [Jata norawenuns o6nmraymmn (NULL gnst octasibHbIX)
nominal d16.5 HomuHan obnurauum/akumm

bond_type i4 Tun: akumsa/obnuraums/santota

year_base i2 Ba3a pacueTa (yc/n1oBHOe KO/IMUEeCTBO AHEN B rogy)
MpumeyaHus:

« Mone bond_type siBNsieTcA GUTOBOI MACKO 1 MOXET NPUHUMATL CrefytoLne 3HaueHus::

0x1 Akuma
0x2 O6nurauus
0x4 O6nuraums c amopTtusauuei

0x800000 BasoTa
4.15.1.6. Ta6nuuya dealer: CnpaBo4HUK hnpm

Ta6n. 46. NMona Ta6nuubl dealer

Mone Tun OnucaHue

repllD i8 CnyxebHoe nose nogcucTeMbl penmkawmm

replRev i8 Cnyxe6bHoe none noAcucTembl penkaumm

replAct i8 CnyxebHoe none nogcucTembl penkaumm

client_code c7 Kog, knneHTa

name c200 HaumeHoBaHve mpmbl

rts_code c50 Kog PTC dompmbl

signs i4 Mone npusHakoB. 4 - pexuM 6/10kMpoBKN AgMUHUCTpaTopa Toprosoi Cu-
CTeMbl, 8 - pexum 611okMpoBKM MnaBHoro Tpeligepa PacueTHoi dPupmbl

status i4 Mpu3Hak 060co0b6neHHOCTM pasgena

transfer_code c7 Koz, cueTa fns nepeHoca nosuuum

exp_weight d3.2 Bec cueHapues akcnupauuu ans 6@ B nrorosom 0. byaet npyMmeHeH B

BEUYEPHUI KIMPUHT

num_clr_2delivery i4 Ko/MyecTBO KIMPUHIOB 40 SKCMMpauumn A8 Hayana pacyeTa CleHapves
akcnupauuu no B®. Byaet npuMeHeH B BeYepHUIt KIUPUHT

margin_type i1 Pexunm mapxuposaHusa no pasgenam b®. 3 - MonyHetTo, 4 - HetTo. Byget
NPYMEHEH B BEYEPHWIA KITMPUHT

137



12.04.2024 PLAZA Il wnto3 Bepcua 7.24

Mone Tun OnucaHune

calendar_spread_margin_type i1 Tun MapXxnpoBaHnsa kaneHaapHbIx cnpefos Ans noptgena 6&. 3 - Mony-
HeTTO, 4 - HeTTo. ByeT NpuMeHeH B BeUEPHUIA KNPUHT

num_clr_2delivery_client_default i4 KonmyecTBo KIMPUHIOB [0 3KCnupauun A8 Havana pacyeta clueHapues
3KCNMpaLun No KAVeHTaMm - 3HayeHue no ymonyaHuio. byaet npumeHeH B
BEUEPHWIA KITUPUHT

exp_weight_client_default d3.2 Bec cueHapunes akcnvpauum B UTOroBom 'O NSt KIMEHTCKUX pa3fesnos -
3Ha4YeHve No ymonyaHwio. bygeT npuMeHeH B BeHEPHUI KNMPUHT

coeff_im d16.5 KoadhbdpuumeHt utorosoro MO ana b®. byaet npumeHeH B BeHepHUi K-
PVIHT.

check_limit_on_withdrawal i1 Mpoeepka pgocTatouHocT obecneyeHns no BP npu BBOAE/BbIBOAE
cpeacts. 1 - [a, 0 - Het

limit_tied_money i1 CootBeTcTBME TOprosoro numuta b® cymme cpefcts Ha pasgenax bo.
1 - MopaepxmBatb cooTBeTcTBME, O - HesaBucuMBbIA (BUPTYasibHbIA) u-
MWT. BUpTyasibHbIii TMMUT NO pe3ynbTatam BeHepHEro KNMpUHIa MeHseTcs
TONbKO Ha BeNMUUHy foxofalyobiTka. ByaeT nprMeHeH B BEYEPHWA Knn-
pVHT

limits_set i1 lMpoBepka goctaroyHocTu immuTa no 6@ npu noctaHoske 3asBoK. 1 - fla,
0 - Het

no_fut_discount i1 dnar 3anpeLleHns NCNonb30BaHNA CKMAKW Mo blouepcam 15 noptdens
B®. 1 - 3anperT, O - HeT. ByaeT npuMeHeH B BEYEPHWIA KIVPUHT

no_fut_discount_client_default i1 ®nar 3anpeLleHns NCnonb30BaHNsA CKMAKN No diblodepcam A5 KNIMEHTOB -
3HaueHne no ymonyaxuto. 1 - 3anper, 0 - HeT. ByaeT npUMeHeH B BEYepHWii
KAVPUHT

firm_id cl2 Kof, YyacTHMKa TOProB Ha CPOYHOM pPbIHKE

tm_name c200 HaunmeHoBaHve YyacTHUKa TOpros

short_option_minimum_charge_ratio| d5.3 MHanBnayanbHblin koadhduumeHT Beca cueHapus SOMC.

ics_margin_type i1 Tun MapPX1UpoBaHNA MEXKOHTPaKTHbIX cnpefos. 3 - [onyHeTTo, 4 - HeTTo
MKC.

order_allowed_in_morning_session |il JocTyn K TOpram B YTPEHHIO TOProBY CECCUIO0.

MpumeyaHus:

* [Mone status sABISETCA GUTOBOI MACKOIA:

o 0x01 - Bpokepckas cupma Y

o 0x02 - O6ocobneHHas Bpokepckasn dpma (OBD)
o 0x100 - B® ang knueHTa - puanyYeckoro nuua

o 0x200 - b® ans kveHTa - HepesungeHTa

o 0x10000 - HKL|

o 0x20000 — CobcTBeHHast bpokepckas dypma

o 0x40000 — KnueHTckaa bpokepckas cupma

o 0x80000 - Cneub®

[Jpyrve 6utbl cogepxar TEXHUYECKYH0 HhopMaL o

* Mone order_allowed_in_morning_session MOXeT NpUHMMAaTb CNeayroLLmMe 3HaYeHUs:

0 [ocTyn K Topram B yTPEHHIOK TOProBYH CECCUIO OrpaHnyeH. 3anpeLLeHbl TOPTroBblE ONepaLyy, KPOMe OnepaLyii CHATUS 3asIBOK.

1 JocTyn K TOpram B YTPEHHIOK TOProByt0 CECCUIO paspeLUeH.

4.15.1.7. Ta6nuuya sys_messages: Coo6LeHus TOProBoii cuctTembl

Ta6n. 47. NMonsa Ta6nuubl Sys_messages

Mone Tun Onucaxne

repliD i8 CnyxebHoe none nogcucTeMbl penkaumm
replRev i8 CnyxebHoe nose noacucTeMbl penmkalmm
replAct i8 Cnyxe6bHoe none noAcucTembl penkaumm
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Mone Tun OnucaHune
msg_id i4 YHUWKasbHbI ngeHTudukaTop coobLieHns
lang_code c8 A3bIK CO06LLEHUSA
type_id i4 Tun coobLueHns
moment t [Jata n Bpems peructpauym coobLyeHms
text c255 Kpatkuii TekcT coobLueHns
urgency i1 MpuU3HaK CPOYHOCTH COOGLLEHUS
status i1 Craryc coobLeHuns
message_body c4000 MoNHbIA TEKCT coObLLEHUS
Tunbl COOBLLEHWIA:
type_id TeKcT WwabnoHa coobLeHus
4 YBaxaeMmble KNMeHTbl, €C/N LieHa OCTaHeTCA Ha TekyLLeM ypoBHe B TeueHne #ShiftTimeMin# MUHyT, To TOpru dobtodepca-
MU #B®# 6yayT npuocTaHoBneHbl Ans #HomepPaclumpenus# paclumnperus #FPAHULA#Hel rpaHuLbl Anana3oHa OLeH-
Ku LleHoBOro kopugopa un #PVICKOB#.
5 Topru chbtouepcamm #65# npuoctaHoBneHbl ANna #HomepPacwvpenns# pacwumnperus #FPAHULA#Hel rpaHnpl avana-
30Ha OLeHKM LieHoBOro kopugopa n #PNCKOB#.
6 Toprn dbtoyepcamu #b®# B0o306HOBNEHbI. HoBble #PAHVILIA#HVWE ueHOBble rpaHuubl cocTaenstoT: #UpCotir/
DownCotir#, HoBasi cTaBka #NEWRATE#.
Cpegactsa 'O coctasnsatoT #AmountGO# #valuta#, nameHeHne k npegpigyliemy aHwo #DiffAmountGO# #valuta#.
Topru hbtovepcamu #6d# NpUOCTaHOBNEHDI.
Topru dbtovepcamy #5®# BO306HOBNEHBI.
11 CnunCcoK y4aCTHUKOB, MPeAOoCTaBAAIOLMX KOTUPOBKY Ha 60nblune o6bemsl - https://www.moex.com/s2996
12 BHumaHne! CerogHs nocne,u,ﬂvlm AeHb obpauweHns n akcnupauun #TEKYLWMECALH #HEAENbHbIE?HegenbHbIx#
#AMEPUNKAHCKNX/EBPOMENCKNX# #MAPXNPYEMbIX/MPEMUWANBHbIX# #PACUETHbLIX/NMOCTABOYHbIX# on-
LIMOHOB Ha akuumn (#bd#).
13 Ceiiyac MOXHO CHVMATb 3as1BKM.
14 Hauano texHuyeckoro nepepbisa B 14:00.
15 Topru Bo306HOBATCA B 14:05. Ceiluac MOXHO CHMAaTb 3asBKU.
17 Kypcbl BanoT gns pacyeta Bapmapku u MO B pgHeBHOW knupuHrosoi ceccun: CAD=51.88280, CHF=76.18050,
EUR=75.59800, GBP=84.79190, HKD=9.03970, JPY=0.53061, TRY=3.75870, USR=71.83600.
18 Kypcbl BantoT ans pacdeta Bapmapxu u FO B BeuepHeit knupuHrosoii ceccum: CAD=51.88280, CHF=76.18050,
EUR=76.22500, GBP=84.79190, HKD=9.03970, JPY=0.53061, TRY=3.75870, USR=72.08270.
19 OnpegeneHa LeHa UCMONMHEHNS...
20 BHyMaHwue! CerogHsi B NPOMKAVPUHT UCTIONHAETCA. ..
500 CBOGOHBIN TEKCT ANS LTATHbIX COOBLLEHWIA
501 CBOGO/HBIN TEKCT A/151 HELUTATHbIX COOGLLEHWIA

4.15.1.8. Ta6nuua opt_sess_contents: CnpaBoO4YHUK TOPryeMbIX MHCTPYMEHTOB (ONLUUOHbI)

Tabnuua cogepXuT CNPaBoYHUK MHCTPYMEHTOB, Ha3HAUYEHHbIX K TOpram B CECCUL0.

Ta6n. 48. NMons Ta6nuubl opt_sess_contents

Mone Tun OnucaHvne

repllD i8 CnyxebHoe none nofAcucTemMbl penkaumm

replRev i8 CnyxebHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe none nogcMcTeMbl pennkaumm

sess_id i4 MaeHTudmkaTop TOprosoii ceccum

isin_id i4 YHVKasbHbIN YACIOBOW UAEHTUMUNKATOP NHCTPYMEHTA
isin c25 CVIMBO/IbHbIN KO UHCTPYMEHTA

short_isin c25 KOpOTKMiA CUMBOJIbHBINA KOA, MHCTPYMEHTA 415 MHDOPMALMOHHBIX CUCTEM
name c75 HavmeHoBaHve UHCTpymMeHTa

base_contract_code c25 Kop, 6a30Boro akTuBa.

fut_isin_id i4 Kog, chblouepcHOro nHCTpymeHTa
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Mone Tun OnucaHune
settlement_price_open d16.5 PacueTHas LeHa (TeopeTuyeckas LeHa OnuuoHa) Ha Havasio cCeccum.
base_im_covered_sell d16.2 Baszosoe 'O nog, oAHy NOKPbITYO NO3ULMI0 Nognucyrka (pyo).
base_im_sell dl6.2 BasoBoe 'O nog ofHy HENOKPLITYHO No3uLmMio nognucurka (pyo).
put i1 Twvn onumoHa. 0 - Call onuunoH,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 onuvoHa) nocne nocnegHero Ku-
puHra.
base_im_buy d16.2 Baszosoe 'O nog, NoKynky Mapxmpyemoro onLmoHa.
option_series_id i4 MaeHTudmKaTop ONLMOHHO cepun
state i4 COCTOsIHME TOProB Mo UHCTPYMEHTY.
MpumeyaHus:

* llone signs SABNSeTCA GUTOBOI MacKoi 1 npnHUMaeT cnepyruine sHa4eHuns:

0x1 Mpu3Hak TOProeax B AOMNOMHUTENBHY TOPrOBYO CECCUI0 (BEUEPHIO/YTPEHHIOH)

0x10 [lpu3HaK aHOHVMHO TOProB/N

0x20 [pu3HaK HEaHOHUMHO TOProBN

0x40 TMpr3HaK TOProB/IM B OCHOBHYH CECCUID

 [Mone state MOXeT NpMHUMATHL CreayloLmne 3Ha4YeHns:

0 Ceccus no 3TOMY MHCTPYMEHTY Ha3HayeHa. Hesb3a cTaBuTb 3adABKM, HO MOXHO YAa/1ATb MO 3TOMY UHCTPYMEHTY.

1 Ceccusi N0 3TOMY UHCTPYMEHTY MAET. MOXHO CTaBUTb U yAANSATb 3asBKW MO 3TOMY MHCTPYMEHTY.

2 [puoctaHoBKa TOProB Mo BCEM MHCTPYMeHTaM. Hesnb3a CTaBUTb 3asiBKM, HO MOXHO Y4anATb.

3 Ceccus N0 3TOMy MHCTPYMEHTY NPUHYAUTE/NBHO 3aBeplieHa. Henb3s CTaBuThb 1 yAasTh 3asiBKY N0 3TOMY UHCTPYMEHTY.

4 Ceccusi N0 3TOMY UHCTPYMEHTY 3aBepLUeHa Mo BPeMEHW. HeNb3s CTaBUTh W YAaNATh 3aSBKW M0 3TOMY VHCTPYMEHTY.

5 TpuocTaHoOBKa TOProB MO 3TOMY MHCTPYMEHTY. Henb3s CTaBUTb 3asiBK1, HO MOXHO YAansTh Mo 3TOMY MHCTPYMEHTY.

6 CrapToBasi ayKUMOH OTKPLITUA MO 3TOMY MHCTPYMEHTY. MOXHO CTaBUTb N yAANATb 3aABKN MO 3TOMY UHCTPYMEHTY.
7  AYKUMOH OTKPbITUSA MO 3TOMY UHCTPYMEHTY 3aBepLUEeH.
8 Ceccusi N0 3TOMY UHCTPYMEHTY UAET. MOXHO CTaBUTb 3a8BKW B 3aKPbITUE MO 3TOMY UHCTPYMEHTY.
9 AYKUMOH OTKPbITUSA MO 3TOMY UHCTPYMEHTY UAET. MOXHO CTaBUTb 3asBKWN B 3aKpbITUE M0 3TOMY UHCTPYMEHTY.
4.15.1.9. Ta6nuuya opt_vch: CnpaBo4YHUK TOPryemMbiX aKTUBOB (ONLMOHbBI)
Ta6nV|u,a COAEPXNT CnpaBOYHUK 6a30BbIX KOHTPaKTOB A/19 NHCTPYMEHTOB.

Ta6n. 49. NMonsa Taénuubl opt_vch

Mone Tun OnucaHve

repliD i8 CnyxebHoe nosie NoacuUcTeMbl penmkawmn
replRev i8 CnyxebHoe none nofcucTeMbl pennkawmm
replAct i8 CnyxebHoe nose nogcucTeMbl penmkawmm
base_contract_code c25 Kof 6a30BOro akTuea.

name c75 HanmeHoBaHve

exec_type cl Tvn ncnonHeHusa

curr c3 Bantota KoTMpoBaHua

trade_scheme cl dopma Topros

rate_id i4 MaeHTudhmkatop Kypca
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Mone Tun OnucaHune
base_contract_id i4 Yuncnosoli ngeHtTudmkatop 6a30Boro KOHTpakTa
negative_prices i1 MpU3HaK OrpaHNYEHNSI OTPULIATESNBHBIX LIEH.
option_model i1 Mopgenb LeHoo6pa3oBaHns OMLYOHOB.
settlement_currency c3 Bantota pacyeTtoB

MpumeyaHus:

* lone negative_prices MOXET NpUHUMaTh cregyrouime sHa4eHnA:

0 LleHbl thblo4epCOB, LEHOBbIE FPaHNLbI U CTPANKN OMUMOHOB OrpaHUYEHbI NOMOXKUTENBHBIMU 3HAYEHNUAMUN

1 LeHbl hbtoyYepcoB, LEHOBbIE FPaHWLbl U CTPaliK/ ONLUYOHOB HE OrpaHUYEeHbI

 [Mone option_model MOXeT NpuHUMAaTL cnegytoLive 3HauYeHus:

0 Mogenb bnaka-Lloynsa

1 Mogens bawenbe

4.15.1.10. Ta6nuuya multileg_dict: CnpaBoYHUK CBA30K

Ta6n. 50. Mona ta6nuubl multileg_dict

Mone Tun Onucaxune

repliD i8 CnyxebHoe nose nogcuUcTeMbl penmkaLmm

replRev i8 CnyxebHoe nosne nogcucTeMbl penmkalmm

replAct i8 CnyxebHoe none noAcucTemMbl penkaumm

sess_id i4 MaeHTndmkaTop TOproBoii ceccum

isin_id i4 YHVKa/TIbHbIN YACOBON KOA CBA3KN

isin_id_leg i4 YHUKasbHbIN KOL, UHCTPYMEHTA, BXOASILLETO B CBSA3KY
gty_ratio i4 KoathdmumeHT KonuyecTsa

leg_order_no i1 Mopsfok Horn B cBA3Ke. 3HaveHre no ymonyaxuio 0.
MpumeyaHus:

* Cmbicn nons gty_ratio COCTOUT B yKa3aH1y KONMYeCTBa U HanpasieHnst UHCTPYMeHTa, BXOAALLEro B CBA3KY: €C/I 3HaveHwve qty_ratio > 0,
TO A@HHbIA MHCTPYMEHT BXOAMT B CBA3KY C TEM Xe HanpaB/ieHneM, C KakuM 1 3asBka Nno cBsi3ke, ecnu gty_ratio < 0 — ¢ NPOTMBONOMIOX-
HbIM. ABCONIOTHOE 3Ha4YeHve gty_ratio onpegensieT kO3aMULMEHT, Ha KOTOPbI YMHOXAeTCs KONIMYeCTBO eMHUL, UHCTPYMEHTa-CBSA3KN
B 3a51BKe [J151 NO/TyYEHUs1 KONMYecTBa eiMHNL, MHCTpyMeHTa isin_id_leg.

4.15.1.11. Ta6nuua fut_intercl_info: MHdopmayma o BapnayoHHO mapxe no pblouepcam, pacCUMTaHHOW No

pesynbrataM NPOMEXYTOUHOIo KNUPUHra

Ta6n. 51. Nona tTaénuybl fut_intercl_info

Mone Tun OnucaHvne

repliD i8 CnyxebHoe nosne nogcucTeMbl penmkalmm

replRev i8 CnyxebHoe none noAcucTembl penkaumm

replAct i8 CnyxebHoe none nogcucTembl penkaumm

isin_id i4 YHVKa/TbHbIN YACTOBOW UAEHTUMNKATOP NHCTPYMEHTA

client_code c7 Ko knueHTa

vm_intercl dl6.2 BapuaunoHHas mapxa, cnucaHHasi Uy noslydeHHast B MPOMEXYTOUHbIN
KTVPUHT

4.15.1.12. Ta6nuya opt_intercl_info: UHchopmauma o BapmaLMoHHOK MapXe U NPeMUm Mo onLuoHaM, paccunTaH-

HOiA no pe3ynbratamMm NPOMeXXyTO4HHOIo K/impuHra

Ta6n. 52. Mona tabnuubl opt_intercl_info

Mone Tun OnucaHvne
repliD i8 CnyxebHoe nose nogcuUcTeMbl penmkalmm
replRev i8 CnyxebHoe nose nofcucTeMbl pennkawmm

141



12.04.2024 PLAZA Il wnto3 Bepcua 7.24

Mone Tun OnucaHune

replAct i8 CnyxebHoe none nofcucTeMbl pennkaumm

isin_id i4 YHVKasbHbIN YACIOBOW UAEHTUUKATOP NHCTPYMEHTA

client_code c7 Kop knuneHTa

vm_intercl d16.2 BapuraunoHHast mapxa, CnucaHHasi Win noslydeHHast B NPOMEXYTOUHbI
KTVPUHT

premium d26.2 Pybnesas npemMus no onuuoHy, nonyvyeHHas/cnnucaHHas B NPOMEXyTou-
HbI KNUPWHT. BkAtoYaeT B cebs (PHAHCOBLIN pe3ynbTaT UCMOTHEHUS Mo-
31Lmn.

premium_in_settl_currency d26.2 BanioTHas npemus No ONUMOHY, NoslydeHHas/cnucaHHas B NPOMEXYTOou-

HbIli KMPUHT. BktoyaeT B ce6s oMHAHCOBBI Pe3y/bTaT UCMONHEHNsI No-
3ULMK.

4.15.1.13. Ta6nuuya opt_exp_orders: Mopy4yeHus Ha IKcnMpaymio

Ta6n. 53. NMonsa Ta6nuubl opt_exp_orders

Mone Tun OnucaHne

repliD i8 CnyxebHoe none nogcucTemMbl penkaumm

replRev i8 CnyxebHoe none nogcMcTeMbl penkaumm

replAct i8 CnyxebHoe nosne nogcucTeMbl penmkalmm
exporder_id i8 M aeHTudmkaTop nopyyeHust Ha aKkcnupaumio
client_code c7 Kog knneHTa

isin_id i4 YHVKa/TbHbIN YACOBOW NAEHTUMNKATOP NHCTPYMEHTA
xamount i8 KonnuectBo akcnmpmpyeMbix no3uuuii

sess_id i4 MaeHTndmkaTop TOproBoii ceccum

date t [Jarta v Bpems

xamount_apply i8 Konnuyectso B NOpyYeHUsIX HA MOMEHT MPOMEXYTOYHOIO KAMPUHra

4.15.1.14. Ta6nuya fut_bond_nkd: HK[, Ha gaTy NUCNO/IHEHUS CPOYHOIr0 KOHTpakKTa ¢ o6nurayueii

Ta6n. 54. Nona ta6nuybl fut_bond_nkd

Mone Tun OnucaHve

repllD i8 Cnyxe6Hoe none nNoAcucTeMbl pensimkaumm

replRev i8 CnyxebHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe none nogcucTembl pennkaumm

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 MCNosTHEHMS CPOYHOI0 KOHTpakTa ¢ obnurayme,
2 - HK[ Ha paty noctasku obnurauum

4.15.1.15. Ta6nuya fut_bond_nominal: Pa3mepbl BbinjiaT HOMUHA/ILHOW CTOMMOCTM 06GUrayumn

Tab6n. 55. Mona ta6nuybl fut_bond_nominal

Mone Tun OnucaHvne

repllD i8 CnyxebHoe nosne nogcucTeMbl penmkawmm

replRev i8 CnyxebHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe nosie NoAgcUCTeEMbI penmkalmn

bond_id i4 LincopoBoii Koz obnuraumm

date t [Jara Bbinnarbl KynoHa

nominal d16.5 Pa3mep BbinnaT HOMWHaILHO CTOMMOCTK

face_value d16.5 Pa3mep ocTaTouHO HOMWHA/IBHOV CTOMMOCTY 06/MraLmMm

coupon_nominal d8.5 CTOUMOCTb KynoHa B % OT HOMUHana

is_nominal i1 Mpu3Hak 3anucu B Tabnuuax HoMmuHanos: O - Paamep ocTaTouHONn HOMU-
Ha/IbHOI CTOMMOCTMW Ha AaTy UCMO/THEHNS CPOYHOrO KOHTpaKTa ¢ 0bnura-
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Mone

Tun

OnucaHue

umeit, 2 - Pa3mep 0CTaTO4HOM HOMUHaBbHOV CTOMMOCTH Ha AaTy NoCTaBKu
obnuraumu.

Ta6n. 56. Mona taénuybl fut_bond_isin

4.15.1.16. Ta6nuua fut_bond_isin: CnpaBOYHUK MHCTPYMEHTOB OGurauuii

Mone Tun OnucaHve

repliD i8 CnyxebHoe nose nogcucTembl penkaumm

replRev i8 CnyxebHoe nosne nofcucTeMbl pennkaumm

replAct i8 CnyxebHoe nose nogcucTeMbl penmkalmm

isin_id i4 YHVKasIbHbIN YACIOBOW UAEHTUMUNKATOP NHCTPYMEHTA
bond_id i4 Lindpposoii kog obnvraumm

coeff_conversion d5.4 KOHBEpPCMOHHBI KoadhdnLmeHT

Ta6n. 57. Mona Taénuubl user

4.15.1.17. Ta6nuya user: NMonb3oBatenn CUCTEMbI

Mone Tun OnucaHvne
repllD i8 CnyxebHoe nosne nogcucTeMbsl penmkawmm
replRev i8 CnyxebHoe none nogcucTembl penkaumm
replAct i8 CnyxebHoe none nogcucTembl penkaumm
login c20 JlorvH yyacTHuka Topros
start_date t Bpems Hayana gencTauns normHa
end_date t Bpemsi okoHuaHus AeiicTBUS NornHa
client_code c7 CeMU3HaYHbIN Kog, KneHTa
operation_mask i4 BuToBas Macka. 3afaeT paspelleHns Ha BbINOTHEHWE onepaLmii:
* 2 - JInMVUTVPOBaHWE OTKPbITbIX NO3ULMI No B®.
* 8 - NlumntnpoBaHne B® (nepesBof AeHer). MoxeT 6bITb ycTaHOB/IEHO
TO/IbKO Oneparopom-P® nav AgMuHucTpaTtopom Topros.
* 16 - Bo3Bpar feHer.
e 32 - IMMUTUPOBaHNE KIIMEHTOB.
» 128 - YcTaHOBKa OrpaHnyeHuii no KnneHTam.
» 1024 - YcTaHOBKa OorpaHvyeHuii no 3asskam gnsi SMA normHoB.
lang i2 Kog, s13blka 4n1s coobLeHnii
sma_flags i4 ButoBas macka (cm. MpumeyaHus):
 1-/4 6uT - Cancel on Disconnect
e 2-i 6ut - Cancel on DropCopy Disconnect
o 3-1i 6UT - SMA-NOrUH.
sma_status i4 BuTtoBas macka (cm. Mpumeyanus):
* 1-/i 61T - paspelunTb/3anPeTUTL TOProBble onepauuy 415 1oruHa
* 2-/A BUT - cCHUMATb/HE CHUMaTb 3asBK1 NPy 3anpeTe TOProBbIX onepatuii
C NlornHa.
aspref i4 MaeHTudmkatop nonb3osatens. ns 3asBokK, nogaHHbIX 0T SMA-noruHa -
naeHtndnkatop MASTER-normHa.
user_level i1 YpoBeHb N10rviHa Nonb30BaTens:

« 1-PO

* 2-b%

e 3 - KnneHt
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Mone

Tun

OnucaHue

password_expiration_date

[JaTta ncteyeHnst cpoka felicTBMSt Naponsi.

MpumeyaHus:

« Mone sma_flags siBnsieTca 6UTOBOI Mackoii:

o 1-i 6ut: 0 - Pexxkum Cancel on Disconnect Bbik/toueH s norvHa, 1 - Pexum Cancel on Disconnect BK/tOUeH a/1si noruHa

o 2-i 6uT: 0 - Pexxum Cancel on Drop-Copy Disconnect Bblk/to4eH Ansa noruHa, 1 - Pexxum Cancel on Drop-Copy Disconnect Bk/to4eH

ANS nornHa

o 3-ii 6uT: 0 - Pexxkum SMA BbIK/ItOUEH AN151 NOTWHA, 1 - Pexxum SMA BK/IOYEH A5t NoTuHa.

* [Mone sma_status sABnsieTcss GUTOBOIN MaCKOIA:

o 1-ii 6uT: O - pa3peLLaeT TOProBble onepawun A47s orMHa, 1 - 3anpeLLaeT Toprosble onepauum afis norvHa

o 2-1 6uT: 0 - He CHMMAaTb 3asiBKM SIoTUHa npwu 3anpeTte TOProBbIX Onepaunun ¢ NornHa, 1 - CHUMaTb 3asBKM NOrMHa Npu 3anpeTte TOProsbIX

onepaumnm c noruHa.

4.15.1.18. Ta6nuuya sess_option_series: ONUMOHHbIE CEPUM NO CECCUAM

Ta6n. 58. Mona Tabnuybl sess_option_series

Mone Tun OnucaHune

repliD i8 CnyxebHoe nosne nofcucTeMbl peninkaumm

replRev i8 CnyxebHoe nose nogcucTeMbl penmkalmm

replAct i8 Cnyxe6bHoe none noAcucTembl penkaumm

series_id i4 M aeHTndmkaTop ONuUMOHHOR cepun

underlying_id i4 MpeHTndmkaTop hbtovepca

base_contract_id i4 MaeHTudmkaTtop 6a30BOro KOHTpakTa

expiration_date t [Jara 3aBepLueHns nepnoga UCrnoHeHus

expiration_anchor_date t fkopHasa gata (4arta aKkcnMpaumm onuUOHHON cepun)

days_to_expiration i4 KonnuectBo pabounx AHel (Mo MECTHOMY KasleHAapto) A0 UCNOMHEHWS

years_to_expiration f Bpems [0 akcnupayum onumoHa B A0NsX roga (kaneHaapHbIX gHel Ao aKe-
nMpauum/KoNn4ecTBo AHel B roay)

series_type cl Tun cpoyHoCTn onuuoHa. W-HeaenbHbI; M-MecAuHbIi; Q-KBapTasibHbIN.

small_name c25 CWMBOJIbHBIN KOA

strike_step d16.5 Lar cTalikoB

use_null_volat i1 1 - BK/IOYEH PEXMM pacyeTa HyneBoli BosiatuiabHOCTU, O - BbiknoueH

sub_risk i1 1 - Bk/IloYeH pexuvM yyeta pyckoB No nofToykam pucka, 0 - Bbik/itoueH

volat_min d20.15 JIMMUT BONMATUIbLHOCTY MUHUMASTbHbIV

volat_max d20.15 JIMMWT BONATUILHOCTN MaKCMMasTbHbli

volatility _risk f TekyLLas cTaBka pucka BONaTubHOCTU B JONSIX

volatility_mismatch_risk f TekyLLas cTaBKa pucka paccorsiacoBaHus BONaTU/IbHOCTU B A0MAX

signs i4 Mone npusHakoB

a_black f MapameTp pacuyeTa KpuBOIi Bos1aTUILHOCTM No Mogenu Bnaka-LWoynsa

b_black f MapameTp pacueTa KpuBOIi Bo/IaTUILHOCTM Mo Mogenu Bnaka-LWoynsa

c_black f MapameTp pacyeTta KpMBOIi BONaTuILHOCTY No mogenu bnaka-Loynsa

d_black f MapameTp pacueTa KpyBOIi BONaTUbLHOCTM Mo mogenu bnaka-Lloynsa

e_black f MapameTp pacuyeTa KpuBOIi Bos1aTUILHOCTM No Mogenu Bnaka-LWoynsa

s_black f MapameTp pacyeTta KpMBOIi BONaTuibHOCTY No mogenu bnaka-Loynsa

a_bach f MapameTp pacyeTta KpVBOI BONATULHOCTY NO Mogenu balenbe

b_bach f MapameTp pacueTa KpyBOIi BONATUILHOCTM MO Mogenu batlenbe

c_bach f MapameTp pacyeTa KpyBOIi BONATULHOCTY N0 Mogenu balense

d_bach f MapameTp pacueTa KpuBOIi BONIATU/ILHOCTM MO Mogenu baluense

e_bach f MapameTp pacyeTta KpVBOW BONATULHOCTY NO Mogenu ballenbe

144



12.04.2024 PLAZA Il wnto3 Bepcua 7.24

Mone Tun OnucaHune

s_bach f MapameTp pacyeTa KpyBOIi BONATWULHOCTY N0 Mogenu ballense

m_bach f MapameTp pacyeTta KpvBOI BONaTUILHOCTY NO Mogenu balense

r f BespuckoBas npoleHTHas cTaBka.

fixed_spot_discount f Cymma AMCKOHTUPOBAHHbIX 3HAYEHWI 0ObABMEHHbIX AEHEXHbIX NOTOKOB.

projected_spot_discount f CyMMa AMCKOHTUPOBAHHBIX 3HAYEHMWIA NPOrHO3HBIX AEHEXHbIX MOTOKOB.

margin_style i4 Cnocob mapxvpoBaHus onuuoHa. 0 - MapXxupyemblid; 1 - npemmasbHbIi.

settlement_type i4 Tun onuuoHa. O - pacyeTHbI; 1 - NOCTaBOYHBIA.

exercise_style i4 Cnoco6 ncnosiHeHns onumoHa. 0 - amepukaHckuii; 1 - eBponeiickuid.

min_step d16.5 MUWHUMaNbHBIV War N3MEHEHNS LieHb.

step_price d16.5 CTOUMOCTb LUara LieHbl.

lot_coefficient i4 KoadpchuumeHT, ykasbiBawowuii Ha 06bEM 6a30BOr0 akTuBa B KOTUPOBKE
KOHTpakTa 1 cTpavikax OnuyoHHON cepum.

interest_rate_risk_up f CTtaBka paccornacoBaHusi NMPOLEHTHOrO pucka B CLEHapUX OBWKEHMS
CTaBKM I BBEPX.

interest_rate_risk_down f CTtaBka paccornacoBaHusi NPOLEHTHOrO pucka B CLEHapuUn OBWKEHMUS
CTaBKM I BHU3.

step_price_curr d16.5 CToMMOCTb LWara LeHbl B BantoTe. Mcnonb3yetcsa A1 KOHTPAaKToB C pa-
yeTamy B BaulloTe, A7 PyONeBbIX KOHTPAKTOB 3Ha4YeHWe coBnajaeT co
step_price.

underlying_price d16.5 TekyLLas LeHa CnoT UHCTPYMEHTA, a B ieHb SKCNupauumn - LeHa Huxene-

aLLero akTnBa, OTHOCUTENIbHO KOTOPOIA GyAyT UCMOMHEHbI ONUMOHBI (1o-
[POGHOCTY CM. B COOTBETCTBYIOLLEN CreLmtuKaLmum KOHTpakTa).

lot_volume i4 KonnuecTtBo eanHuL, 6a30BOr0 akTnBa B MHCTPYMEHTE.

sess_id i4 MaeHTudhmkaTop TOprosoii ceccum

step_price_clr d16.5 CTOMMOCTb Luara LeHbl Be4epHero KnnpuHra.

step_price_interclr dl6.5 CTOUMOCTb Lara LieHbl MPOMEXYTOYHOIO KIIMPUHra.

r2 f BespuckoBas ctaBka FX2 BantoTHOW napbl FX2/FX1 (a8 npeMuanbHbIX

OMUUOHOB Ha BaullOTy); CTaBka AUBUAEHAHON [OXOAHOCTM g (4718 npemu-
aJIbHbIX OMLMOHOB Ha WHAEKC).

interest_rate2_risk_up f CTtaBka paccornacoBaHusi NPOLEHTHOrO pucka B CUEHapuUn OBWKEHMUS
CTaBKV 2 BBEPX.

interest_rate2_risk_down f CraBka paccornacoBaHusi NPOLEHTHOr0 pucka B CUEHapuUn OBUKEHUS
CTaBKM 2 BHU3.

MpumeyaHus:
« [one signs siBNSieTcA GUTOBOV MacKOli 1 MOXET NPUHUMATL CefyoLne 3HaYeHUs:
0x1 WcnonHeHwne B BeHEPHWI MW NMPOMEXYTOUHBIN KAUPWHT: O - BEHEPHWI KIMPUHT; 1 - NPOMEXYTOUHbIA KINPUHT
4.15.1.19. Ta6nunya investor: CnpaBoYHUNK KJINEHTOB

Ta6én. 59. Nona Taénuybl investor

Mone Tun OnucaHue

repllD i8 CnyxebHoe nose nogcucTeMbl penimkawmm

replRev i8 Cnyxe6bHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe nosie NoacuUcTeMbl penmkalmn

client_code c7 Kog, knnenTa.

name c200 HaumeHoBaHVe KveHTa.

calendar_spread_margin_type i1 Tvn MapXUpoBaHUs KasleHOApHbIX CNpesoB ANna kKnveHTta. 3 - MonyHeTTo,
4 - HeTT0. ByAeT NnpuMeHeH B BeYEPHWI KITUPUHT.

is_blank i4 Mpu3Hak pasgena-6o0nBaHkN 4151 OHMANH-pPerncTpaumn.

short_option_minimum_charge_ratio| d5.3 NHavBuAayanbHbIii KoadduumeHT Beca cueHapus SOMC.

ics_margin_type i1 TN MapXMpoBaHUA MEXKOHTPAKTHbIX cnpeaos. 3 - NonyHeTTo, 4 - Hetto
MKC.

coeff_im dl6.5 KoadhdmumeHT utorosoro rO.
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Mone Tun OnucaHune

no_fut_discount i1 dnar 3anpeLLeHns Ncnonb30BaHMsa CK1akn no dtodepcam. 1 - 3anpert, 0
- Hert.

num_clr_2delivery i4 KonmyecTBo KIMPUHIOB [0 3KCnupauun A8 Havana pacyeta clueHapues
aKcnupauum.

exp_weight d3.2 Bec cueHapueB akcnvpaumun B utorosom MO.

xstatus i8 Mpu3Hakn pasgena, paclumpeHHoe.

MpumeyaHus:

« [one xstatus siBNSieTCA GUTOBOV MacKOI:

o 0x1- 1y

o 0x2 - O60CO6EHHbIN

o 0x4 - bpokepckas hvpma Tuna 4y

o 0x80 - dusnyeckoe nnLo

o 0x100 - KOpugunyeckoe nNnuUo

o 0x200 - Hepe3naeHT

o 0x2000 - NNC (MHanBMAYyanbHbIi MHBECTULMOHHBIN CYET)

o 0x4000 - NMpu3Hak paspeLLeHnst Kpocc-CAeNoK ANA afpecHbIX 3asBOK. 1 - Kpocc-cAenkn paspelleHsl; 0 - Kpocc-CAenku 3anpeLyeHbl

o 0x8000 - /Ino 6e3 rpaxaaHcTBa

o 0x20000 - CobCTBEHHbIN

o 0x40000 - KnueHTckuii

o 0x80000 - Cneu.b®

o 0x10000000 - [lononHuTenNbHbIi COBCTBEHHBIV pasgen

o 0x10000000000 - KeanudmumpoBaHHbIi IHBECTOP

o 0x40000000000 - CHATL NaccuBHYHO 3asBKy Npu Kpocc-caernke
4.15.1.20. Ta6nuya fut_margin_type: Tun mapxuposaHus

Ta6n. 60. Mons Ta6nuubl fut_margin_type

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTembl penkaumm

replRev i8 CnyxebHoe none nogcucTeMbl pennkaumm

replAct i8 CnyxebHoe none nogcucTembl penamkauum

code cl2 PacueTHbIli Kog, nnn Kog Bpokepckoii ®rpmbl

type i1 MpusHak PK/B® (0 - PK, 1 - B®)

margin_type i1 Tvn mapxupoBaHus. 2 - bpyTTo, 3 - MNMonyHeTTo, 4 - HeTTo.

UCP_type i1 Mpu3Hak npuHagnexHoctn PK k EanHomy Myny.

prohibit_coeff d16.2 KoathdmumeHT 3agomkeHHocT no PK/B®/pasgeny. 3agaer Mmakcumasib-

HOe COOTHOLLEHNEe pa3Mepa OTpULaTeNIbHOro CBOGOAHOMO IMMUTa K TOPro-
BOMY /IMMWTY, MO NPEBbILLEHUN KOTOPOro CUCTEMA CTaBWT 3anpeTbl Ha Bbl-
nosiHeHWe onepauuii. Pexxuvim 3anpeta onpegensietcs nosem prohibit_type.

prohibit_type i4 Tun aBTOMaTn4eckoro 3anpeta gns PK:
* 1 - 3anpeT OTKPbITUS NO3NLMIA

¢ 2- 3anpeT BbICTaB/1EHNA 3aABOK.

settlement_account_type i1 Tun PacueTtHoro Koga. O - cob6eTBeHHbI PK, 1 - knneHTtckuin PK, 2 - PK
Tuna ay.
operator_input i1 Bnokuposka no PacueTHoMy Koy, BbiCTaBneHHas AgMuHucTparopom TC.

0 - oTKNtoYEHa, 1 - BK/IlOYeHa.

MpumeyaHus:
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* [Mone operator_input MOXeT NpMHMMAaTL 3HaveHune: 0 - 6NOKNPOBKa OTK/OYEHA, 1 - 610KMpOBKa BK/KOUeHa. MNpun BKIIOYEHUMN pexuma 6/10-
KMPOBKY aBTOMaTUYECKN CHUMAIOTCS 3as1BKW, BbICTAB/IEHHbIE CO BCEX KMPWHIOBLIX pasfenos b®, npussisaHHbIX K 6/10kmposaHHomMy PK.
CHATble 3asBKM B nosie xstatus nomevaroTcs cneuyanbHbiM Npu3Hakom - OperatorinputSA (0x1000000000000). B pexxvme 6510KMpoBKy
ycTaHaB/MBaETCA 3anpeT Ha nogady NobbIX TOProsbix komaHg B TC € ykasaHWeM K/IMPUHIOBbIX pas3fenos 6pokepckunx hupm, npussasaH-
HbIX K AaHHOMY PK, a Takxe 3anpelleH nepeHoc nosuunii Mexay 6&. B 3asiBkax 1 caenkax, cpopMupoBaHHbIx No PK AQMUHUCTPaTOpoM
TOProB B pexume G/10KMPOBKK, B Nonsx xstatus (B 3asiBkax) u xstatus_sell nnm xstatus_buy (B cenkax) npoctaBnsieTcsi cneyyanbHblii
npu3Hak - OperatorinputSA (0x1000000000000).

4.15.1.21. Ta6nuua fut_settlement_account: PacueTHbIV Kop,

Tab6n. 61. Mona ta6nuybl fut_settlement_account

Mone Tun OnucaHvne

repllD i8 CnyxebHoe nose nogcucTeMbl penmkalmm
replRev i8 Cnyxe6bHoe none nogcucTemMbl penkaumm
replAct i8 CnyxebHoe none nogcucTembl penkaumm
code c7 Kop Bpokepckoli @upmbl unn KnneHtckuii Kog,
type i1 Mpu3sHak B® - 1, KnueHT - 2
settlement_account cl2 PacueTHbIi Kog,

4.15.1.22. Ta6nuuya sma_master: MpuBaska SMA-noruHa K MASTER-NOrmHy
Tabnuua cogepxut nHchopmaumio o npuesaske SMA-normHa K MASTER-10rmHy.

Ta6n. 62. NMonsa Ta6nuubl sma_master

Mone Tun OnucaHune

repliD i8 CnyxebHoe nose nofcucTeMbl pensinkawmm
replRev i8 Cnyxe6Hoe none nNoAcucTeMbl pensimkaumm
replAct i8 CnyxebHoe none nogcucTemMbl penkaumm
sma_asp c20 SMA-NOrvH.

sma_aspref i4 MpeHTndmkaTop SMA-norvHa.

master_asp c20 MASTER-10rvH.

master_aspref i4 NpeHntndmkatop MASTER-normHa.

4.15.1.23. Ta6nuya sma_pre_trade_check: HacTpoiiku npegBaputenbHbixX NnpoBepok SMA-noruHa
Tabnuua cofepXuT MHGOPMALMI0 0 HACTpolKax NpeaBapuTesbHbIX NPoBepok SMA-0orvHa.

Ta6n. 63. NMona ta6nuubl sma_pre_trade_check

Mone Tun OnucaHvne
repllD i8 CnyxebHoe nose nogcucTeMbl penmkalmm
replRev i8 Cnyxe6bHoe none nogcucTembl pennkaumm
replAct i8 CnyxebHoe none nogcucTembl penkaumm
check_id i8 YHUWKasbHbI naeHTurkaTop 3anucu.
sma_asp c20 SMA-NOrvH.
sma_aspref i4 MaeHTudmkatop SMA-noruHa.
check_number i1 Homep nposepku (1 - 7).
base_contract_code c25 Kof 6a30BOro akTuea.
instrument_type i1 Tun gepusatusa:

¢ 0 - dbroyepc

¢ 1-0nuyuoH

» 3 - KaneHpapHblii cnpes,
client_code_check c7 Kog, knueHTa, y4acTByIOLLMIA B NPOBEpPKE.
value d26.2 [MpoBepoyHoe 3HaueHue.

4.15.1.24. Ta6nuya clearing_members: Y4aCTHUKN KNIMPUHTa

Ta6nuua coaepXuT MHEhopPMaLIMo 0 GI0KMPOBKAX YYaCTHUKOB.
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Ta6n. 64. Nona ta6nuybl clearing_members
Mone Tun OnucaHune
repliD i8 CnyxebHoe none nofAcucTeMbl pennkaumm
replRev i8 CnyxebHoe nose nogcucTeMbl penmkalmm
replAct i8 Cnyxe6bHoe none nogcucTembl penkaumm
code c2 Ko y4acTHuka
lock_type i1 Tun 610KMPOBKM
lock_date t [ata 610KMpoBKU
name c200 Ha3BaHue yyacTHuKa
MpumeyaHus:

« MMone lock_type MOXET NpUHUMATL Crieflytolime 3HaYeHNs:

0  Het 610KMPOBKMU.

2 JINKBMAAUMOHHbIN HETTUHT B OTHOLLUEHUW YYacCTHMKa K/TMPUHTa.

11 TlpuvocTaHOBKa KIMPUHIOBOro O6Cl'|y)KVIBaHVIFI YyacTHVKa K/IMPUHra no npuymHe aHHy/IMpoBaHnA NMLEH3MN Ha OCYLLIECTBNEHWE NPOo-
CII)ECCVIOHaI'IbHOI‘/‘I AEATE/IbHOCTU Ha PbIHKE LEHHbIX 6yl\nar.

4.15.1.25. Ta6nuya instr2matching_map: ConoctaBneHne MHCTPYMEHTOB MaTUUHIy

Tabnuua cAyXuT Asisi ConocTaB/IeHNst MHCTPYMEHTOB MaTUMHrY, Ha KOTOPOM OHW 06pabaTbiBaOTCS.

Ta6n. 65. Monsa Ta6nuubl instr2matching_map

Mone Tun OnucaHvne

repllD i8 CnyxebHoe none noAcucTeMbl penimkaumm
replRev i8 Cnyxe6bHoe none nogcucTemMbl penmkaumm
replAct i8 CnyxebHoe none nogcucTeMbl penkaumm
base_contract_id i4 Uncnooii naeHtTudmkaTop 6a3oBoro KOHTpakTa
matching_id i1 M aeHTudmkarop MaTumHra

4.15.1.26. Ta6nuua fut_exec_orders: MopyyeHnsa Ha UCNO/THEHNE OAHOAHEBHbIX (hbOUEpPCOB C aBTONPO/IOHTa-

yue

Tab6n. 66. Mona ta6nuybl fut_exec_orders

Mone Tun OnucaHvne

repliD i8 CnyxebHoe nosne nogcucTeMbl penmkawmm

replRev i8 CnyxebHoe none noAcucTemMbl penkaumm

replAct i8 CnyxebHoe none nogcucTembl penmkaumm

exec_order_id i8 MaeHTudmkaTop nopyyeHus Ha UCNoMHeHne

client_code c7 Ko knueHTa

isin_id i4 YHVKasbHbIN YAC/IOBOW UAEHTUNKATOP NHCTPYMEHTa

xamount i8 KonnuectBo KOHTPAKTOB, NOA/IEXALLMX UCTIO/THEHMIO (C YHETOM 3HaKa)
sess_id i1 MaeHTndmkaTop TOproBoii ceccum

xamount_apply i8 KonnuectBo B NOpyYeHNAX HA MOMEHT NPOMEXYTOYHOTO KNPUHra
date t [Jata n Bpemsi noga4n/maMeHeHnss NnopyyeHns

4.15.1.27. Tabnuua discrete_auction: MapameTpbl Ha3Ha4YeHHbIX aYyKLIMOHOB OTKPbLITUSA

Ta6n. 67. Mona tTa6nuubl discrete_auction

Mone Tun Onucaxune

repliD i8 CnyxebHoe none nogcMcTeMbl pennkaumm
replRev i8 CnyxebHoe nosne nogcucTeMbl penmkalmm
replAct i8 CnyxebHoe none noAcucTemMbl penkaumm
discrete_auction_id i8 MaeHTndmkaTop ayKuMoHa OTKpbITUSA
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Mone Tun OnucaHune

sess_id i4 MaeHTudhmkaTop TOprosoii ceccum

add_order_start t Bpems Hayana nprvemMa 3asBoK B ayKLyOH OTKPbITUSA

add_order_finish_from t Hauano nHTepBasia BpeMeHM, B TeUEHME KOTOPOro NPOU30AAET NpekpaLLe-
HWe npriemMa 3asBOK B ayKLVOH OTKPbITUSA

add_order_finish_till t KoHel, nHTEpBasia BpeMeHu, B TeYEHMEe KOTOPOro Npon3onaeT npekpatye-
HWe npriemMa 3asBOK B ayKLVOH OTKPbITUSA

synchro_event_id_start i4 MaeHTudmkatop cMHxpocobbiTus "discrete_auction_add_order_started”

synchro_event_id_finish i4 MaeHTudmkatop cmHxpocobbiTus "discrete_auction_add_order_finished"

4.15.1.28. Ta6nuua discrete_auction_base_contract: Ba3oBble KOHTPaKTbl, HA3HaY€HHbIe B ayKLWUOH OTKPbITUA

Ta6n. 68. Mona Ta6nuybl discrete_auction_base_contract

Mone Tun OnucaHne

repliD i8 CnyxebHoe none nogcucTembl penmkaumm
replRev i8 CnyxebHoe none nogcMcTeMbl pennkaumm
replAct i8 CnyxebHoe nosne nogcucTeMbl penmkalmm
discrete_auction_id i8 M aeHTudmkaTop ayKumMoHa OTKpbITUSA
base_contract_id i4 Yncnosoii ngeHtTudmkarop 6a3oBoro KOHTpakTa
base_contract_code c25 Kog, 6a30BOro KoHTpakTa.

4.15.1.29. Ta6nuuya session: MiHhopmayua o TOproBoii ceccum

Tabnuua coaepXuT MHChOpPMAaLIMIo 0 PACIUCaHUM CeCcCUi.

Tab6n. 69. Mona Ta6nuubl session

Mone Tun OnucaHve

repllD i8 Cnyxe6bHoe none noAcucTeMbl pensikawmm

replRev i8 Cnyxe6bHoe none nogcucTemMbl penkaumm

replAct i8 CnyxebHoe none nogcMcTeMbl penikaumm

sess_id i4 MaeHTudhmkaTop TOprosoii ceccum

begin t Bpewms Havana

end t Bpems okoH4aHus

state i4 CocTosiHne ceccuu

inter_cl_begin t Bpemsa Havana NpoMexKyToOUYHOro KAMpuHra

inter_cl_end t Bpems OKOHYaHWs1 MPOMEXYTOYHOTO KAMPUHTa

inter_cl_state i4 CoCTOsIHME MPOMEXYTOUYHOTO KIMPUHra

eve_on i1 Mpu3Hak Toro, YTo AONONHUTENbHASA BEYEPHASA ceccus byaeT NpoBoAUTLCA
eve_begin t Bpems Hayana AonoNHUTENbHON BeYepHeii ceccum

eve_end t Bpems OkoH4YaHWs AONOMHWUTENbHON BeyepHeii ceccum

mon_on i1 Mpu3Hak Toro, 4To AOMNOMHUTENbHASA YTPEeHHAS ceccusi ByaeT NPOBOANTLCA
mon_begin t Bpems Havana A0onosHNTENbHON YyTPEeHHEeR ceccnmn

mon_end t Bpemsi OKOHYaHWs AONOMHUTENbHON YTPEHHEl ceccum

pos_transfer_begin

Hauasno uHTepBana nepeHoca nosvuui

pos_transfer_end

KoHew nHTepBasia nepeHoca I'IOSVILWIVI

MpumeyaHus:

« [Mons pos_transfer_begin n pos_transfer_end o603Ha4yatoT neprog Bo Bpemsi TOProBoii Ceccun, B TEYEHUE KOTOPOTO AeCTBYET 0COObIiA
PeX1M 3aK/MYeHNS CAEMOK N0 MHCTPYMEHTY C NOCTaBKOM B TEKYLLMI TOProBbIi AeHb. Bo Bpems AeicTBUA AaHHOTO pexvMa 3anpeLleHbl
BCE 3asBKV M0 YKa3aHHOMY MHCTPYMEHTY, 3a UCK/TIOUYEHNEM aipeCHbIX 3asBOK BHYTPU 0fHOW P®.

* [one state MOXeT NPUHMMATL C/eAyoLLMe 3HAYEHUS:

0 Ceccust Ha3HayeHa. Henb3sa CTaBUTb 3asBKW, HO MOXHO YAa/ISATb.

1 Ceccus uget. MoxHo CTaBUTb U yAaNsTb 3asiBKU.
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2 TlpvocTaHoBKa TOPros Mo BCEM MHCTPYMeEHTam. Henb3a ctaBuTb 3adBKU, HO MOXHO yAansaTh.

3 Ceccus NPUHYAUTENBHO 3aBepLueHa. Henb3sa cTaBuTb U yaanaTb 3asBKuU.

4 Ceccua 3aBeplLUeHa no BpemeHn. Henb3a CTaBuTb 1 yAauIATb 3asBKU.

« lMone inter_cl_state Bbigaetcs (no 6UToBo):

0x0 HeonpegeneH. MOXHO CTaBUTb U y4asiAaTb 3aABKN.

0x01 Byaywmii Ha cerofHs. MOXHO CTaBWUTb U yAA/IATb 3asBKU.

0x02 OTmeHeH. MOXHO CTaBUTb U yAaiATb 3aBKU.

0x04  TeKywuid, T.e. MAET, HNYETO HENMb3s. Henb3si CTaBuTb 1 yAaNsiTh 3as1BKU.

0x08  Tekywwii, T.e. UAEeT (MO BpeMeHM), HO haKTUUECKN 3aBEPLUEH U YXKE MOXHO BblKauMBaTbCs, CHUMATb 3asiBKW. Henb3si cTaBUTb

3asiBKN, HO MOXHO yaa/1AaTb.

0x10 YcneluHo 3aBepLueH (B T.4. U MO BpeMeHU). MOXHO CTaBUTb U yaansaTb 3asBKN.

4.15.1.30. Ta6nuuya brokers_base_contracts_params: MHguBnayanbHblii KoadpcpuuneHT FO B paspese 6a30BOro

KOHTpakTa u 6@

Ta6n. 70. Mona ta6nuubl brokers_base_contracts_params

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTeMbl penkaumm

replRev i8 CnyxebHoe none nogcMcTeMbl pennkaumm

replAct i8 CnyxebHoe nosne nogcucTeMbl penmkalmm

broker_code c4 Kog B®

base_contract_code c25 Kog, 6a30BOro KoHTpakTa

coeff_im d16.5 KoadpchumeHT MO no 6a30BOMY KOHTPAKTY A4J15 BCEX KNIMEHTOB AaHHOI B®.
ByaeT npuMeHeH B BEUEPHWIA KITUPHUH.

4.15.1.31. Ta6nuua sys_events: Tabnuua co6bITUii

Ta6n. 71. Nona Ta6nuybl sys_events

Mone Tun OnucaHue

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

event_type i4 Tun cobbITuA

message c64 OnuncaHue cobbITus

MpumeyaHus:

¢ BO3MOXHbI€ TUMbl COOLITUI

event_type=1
message = "session_data_ready"

3akoHYeHa 3arpy3ka AaHHbIX U3 K/IMPUHTOBOI CUCTEMbI B TOPTOBYIO Nepes, HauasioM HoBOVi TOProBoii ceccum

event_type = 2
message = "intraday_clearing_finished"
Bce pacueTHble npoueaypbl B MPOMK/IMPUHIE 3aKOHYEHbI

event_type =4
message = "intraday_clearing_started"
Havano npomkvpuHra

event_type =5
message = "clearing_started"
Hauano ocHOBHOIO K/IMpUHra
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event_type = 6
message = "extension_of_limits_finished"
Pa3gsukka TMMUTOB 3aKOHYeHa

event_type =8
message = "broker_recalc_finished"

[JeHexHble cpecTBa nocsie NPOMKAMPUHTA NepecynTaHbl

event_type = 23
message = "discrete_auction_add_order_started"
Hayano npvema 3asiBOK B ayKLMOH OTKPbITHS

event_type = 24
message = "discrete_auction_add_order_finished"
OKOHuyaHue nprema 3asiBOK B ayKLMOH OTKPbITUSA

4.16. Notok FORTS_MISCINFO_REPL - lononHuTeibHasA crnpaBo4vyHasi UH-

chopmayusna (Type=l)

BHumMaHve! HaunHas ¢ Bepcuu 7.21 notok FORTS_MISCINFO_REPL o6bsBnsieTcs yctapeBLlunm 1 6yaeT yaaneH B Bepcumn 7.27. BmecTo
Hero Hago ucnosnb3oBartb NoTokn FORTS_RISKINFOBLACK_REPL 1 FORTS_RISKINFOBACH_REPL.

4.16.1. Cxema gaHHbIX
Tabnuubl:

* volat_coeff - Tabnuua ¢ KoaphrumeHTamMmm BOIaTUIbLHOCTM

4.16.1.1. Ta6nuua volat_coeff: Tabnuya ¢ koadhpdurumeHTamm BoNaTUIbHOCTU

Ta6n. 72. NMonsa Ta6nuubl volat_coeff

Mone Tun OnucaHune

repliD i8 CnyxebHoe nose noacuUcTeMbl penmkalmm

replRev i8 CnyxebHoe nosne nogcucTeMbl penmkawmm

replAct i8 Cnyxe6Hoe none nNoAcucTeMbl penkaumm
option_series_id i4 MaeHTudmKaTop ONLMOHHOW cepun

a d16.10 KoathcpumeHT A napameTpuyeckoii KpMBoli BONaTUIbHOCTH
b d16.10 KoadpchumeHT B napameTpuyeckoli KpUBoi BONaTUIbLHOCTH
c d16.10 KoadpchuumeHT C napamMeTpriecKoii KpuBoii BONaTubHOCTH
d d16.10 KoadpchuumeHT D napameTpryecKoii KpnuBoii BONaTubHOCTH
e d16.10 KoadhcpumeHT E napameTpuyeckoii KprBoli BONaTubHOCTH
S d16.10 KoadpchuumeHT S napameTpuyeckoli KpUBOi BONaTUILHOCTH

4.17. Notok FORTS_MM_REPL - NHhopmauma 06 obs3atensctesax MM

(Type=l)
4.17.1. Cxema gaHHbIX

Tabnuubl:

« mm_agreement_filter - Tabnuua c Homepamu 1 TUNaMK [OTOBOPOB Ha OKa3aHWe MapKeT-Menkepckux ycnyr

 fut_MM_info - O6sa3atensctBa MM no chbtouepcam

* opt_MM_info - O6s3arenscTeBa MM no onumoHam

e cs_mm_rule - Tabnmua c MHCTPYMEHTaMU A4J1s nepecyeTa LeHTpasIbHOro cTpaiika

4.17.1.1. Ta6nuya mm_agreement_filter: Ta6nuua c Homepamu n TUNamMmn JOroBOPOB HA OKasaHWe MapKeT-Meid-

KepCKuX ycnyr

Ta6n. 73. NMona ta6nuubl mm_agreement_filter

Mone Tun

OnucaHue

repliD i8

Cnyxe6Hoe none NoACUCTEMbI pennKaLmm
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Mone Tun OnucaHune

replRev i8 CnyxebHoe none nofcucTeMbl pennkaumm
replAct i8 CnyxebHoe nose nogcucTeMbl penmkalmm
agmt_id i4 MaeHTudomkarop gorosopa

is_fut i1 Tvn o6si3aTensCcTBa

agreement c50 Homep porosopa

client_code c7 Kof knueHTa

4.17.1.2. Ta6nuua fut_MM_info: O6sa3arensctea MM no chbtouepcam

Ta6n. 74. Nona tTaénuybl fut_ MM_info

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTeMbl penkaumm

replRev i8 CnyxebHoe none nogcucTeMbl penkaumm

replAct i8 CnyxebHoe nosne nogcucTeMbl penmkalmm

isin_id i4 YHVKasbHbIN YACIOBOW NAEHTUUNKATOP NHCTPYMEHTA

sess_id i4 MaeHTndmkaTop TOproBoii ceccum

spread d16.5 Cnpep B nyHKTax

price_edge_sell d16.5 LleHa xygLueit 3asBK/ Ha NPoaaxy, BowleALleli B cnpes,
xamount_sells i8 KonnuectBo KOHTPaKTOB B 3asBkax Ha NMpoAaxy, BXOAALLMX B Cripes
price_edge_buy d16.5 LleHa xygLuei 3asBK/ Ha MOKYMKy, BOLleALlei B cnpeq,

xamount_buys i8 KonnyectBo KOHTPAKTOB B 3asiBKax Ha MOKYMKyY, BXOASALWMX B cnpes
mm_spread d16.5 Cnpeg no gorosopy

Xmm_amount i8 KonnuecTtso no gorosopy

spread_sign i1 MpusHak: 1 — cnpef He gepxwuTces, 0 — fgepxuTcs

amount_sign i1 Mpu3Hak: 1 — KosimyecTBo He aepxutcs, 0 — aepxurca

percent_time d6.2 MpoueHT BbinosiHeHMsA O6s3aTeNnsCTB

period_start t Hauano nepuoga fevicteusi npasnn MM

period_end t OkoHuaHue nepuoga feicteus npasun MM

client_code c7 Kog, knneHTa

active_sign i4 MpusHak: 1 — 3anuck yaaneHa (ctana He akTuBHa), 0 — akTUBHA
agmt_id i4 MpaeHTndomkaTop obs3atensctea MM

fulfil_min d6.2 MpOLEHT MUHUMA/IBHOTO UCMOSTHEHUS 06513aTeNbCTB 3a TOProBYH CECCUI0
fulfil_partial d6.2 [MpOLEHT YaCTUYHOTO NCMOMHEHN 06A3aTeNbCTB 3a TOProByH CECCUID
fulfil_total d6.2 [MpoLEeHT NOAHOTO UCMONHEHNS 06A3aTeNbCTB 3a TOProByHO CECCUID
is_fulfil_min i1 Mpy3HaK MUHUMa/IbHOTO UCMOSTHEHNS 06S13aTeNbCTB B TEKYLLMIA MOMEHT
is_fulfil_partial i1 Mpu3HaK YacTUYHOIO UCMOSTHEHNS 0653aTeNbCTB B TEKYLLMIA MOMEHT
is_fulfil_total i1 Mpu3HaK NOAHOrO NCNOMHEHNSA 06A3aTeNbCTB B TEKYLLUMI MOMEHT
is_rf i1 Mpu3Hak 06a3aTeNbCTBA pacyeTHOW hupMbl

id_group i4 MaeHTndmkaTop MapkeT-MeliKepcKoli CBA3KM

Mpumeyanus: B tabnuue fut_ MM_info notoka FORTS_MM_REPL TpaHcnunpytoTcs 06s3aTenscTBa MapkeT-MenkepoB ¢ Aetanm3aumen o
CeMU3Ha4YHOro KJIMEeHTCKOro koga.

4.17.1.3. Ta6nuua opt MM_info: O6sa3aTtenbcTea MM no onunoHam

Ta6n. 75. Monsa tTa6nuubl opt_ MM_info

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTemMbl penimkaumm

replRev i8 CnyxebHoe none nogcucTeMbl penkaumm

replAct i8 CnyxebHoe nosne nogcucTeMbl penmkalmm

isin_id i4 YHVKasbHbIN YACTOBOW UAEHTUUKATOP NHCTPYMEHTA
sess_id i4 MaeHTndomkaTop TOproBoi ceccum
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Mone Tun OnucaHune

spread d16.5 Cnpep B nyHKTax

price_edge_sell d16.5 LleHa xyfLueit 3asBK/ Ha NPoAaxy, BolleALleli B crnipes,
xamount_sells i8 KonnuectBo KOHTPAKTOB B 3asBKax Ha NMPoAaxy, BXOAALLMX B Crpes,
price_edge_buy d16.5 LleHa xygLieli 3asBKu Ha NOKYMKY, BOWeALLEeNR B cnpes

xamount_buys i8 Konnyectso KOHTPAKTOB B 3asiBKax Ha MOKYMKyY, BXOAALWWMX B cnpes
mm_spread d16.5 Cnpef no gorosopy

Xmm_amount i8 KonnuecTtso no gorosopy

spread_sign i1 MpusHak: 1 — cnpeg He gepxutcs, 0 — gepxuTcs

amount_sign i1 Mpu3Hak: 1 — KosimyecTBo He aepxutcs, 0 — aepxurca

percent_time d6.2 MpoueHT BbinosiHeHMsA O6sA3aTeNnsCTB

period_start t Hauano nepuoga fevicteust npasnn MM

period_end t OkoHYaHue nepuoga gelictensa npasun MM

client_code c7 Kog, knneHTa

cstrike_offset d16.5 CwMeLLeHe OT LieHTPasbHOro cTpaiika

active_sign i4 Mpu3Hak: 1 — 3anuck yganeHa (Ctasia He akTuBHa), 0 — akTMBHA
agmt_id i4 MaeHTndmkatop o6si3atensctea MM

fulfil_min d6.2 MpOLEHT MUHUMAsILHOTO UCMOSTHEHNA 0653aTENbCTB 3a TOPrOBYH CECCUID
fulfil_partial d6.2 [MpOoLEHT YaCTUYHOTO NCMOMHEHN 06A3aTeNbCTB 3a TOProByH CECCUID
fulfil_total d6.2 [MpoueHT NOMHOro NCNOMHEHNS 0653aTe/IbCTB 3a TOProBY CECCUIO
is_fulfil_min i1 Mpu3HaK MUHMMa/ILHOTO UCMOMTHEHNST 06A3aTeNbCTB B TEKYLLMIA MOMEHT
is_fulfil_partial i1 MpW3HaK 4YaCTUYHOTO NCNOMHEHNS 06513aTENBLCTB B TEKYLLMIA MOMEHT
is_fulfil_total i1 Mpu3HaK NOMHOro NCNOHEHUS 06A3aTeNbCTB B TEKYLLMI MOMEHT

is_rf i1 Mpu3Hak 06a3aTenbLCTBA pacyeTHOW hupMbl

id_group i4 MaeHTndmkaTop MapKeT-MeikepCKoi CBA3KN

MpumeyaHus: B Tabnuue opt_ MM_info notoka FORTS_MM_REPL TpaHcupyroTcs 06s3aTenbcTBa MapkeT-MeikepoB ¢ AeTanusauunei 1o
CEeMU3HaYHOro K/IMEHTCKOrO Koaa.

4.17.1.4. Ta6nuua cs_mm_rule: Tabnuuya ¢ UHCTPyMeHTaMu AJ18 nepecyeTa LeHTPa/IbHOro cTpaika

Ta6n. 76. Mona Tabnuybl cs_mm_rule

Mone Tun OnucaHune

repliD i8 CnyxebHoe nose nofcucTeMbl pennkaumm
replRev i8 CnyxebHoe nose nogcucTeMsl penmkawmm
replAct i8 Cnyxe6bHoe none nogcucTembl penmkaumm
sess_id i1 M aeHTndmkaTop TOproBoii ceccum
client_code c4 Kog, knneHTa

option_series_id i4 MaeHTUcbmKaTop OMNLMOHHO cepun

4.18. NMNotok FORTS_CLR_REPL - KnupuHrosasa nHopmauma (Type=AR)

4.18.1. Cxema gaHHbIX
Tabnmupl:
* money_clearing - KnueHTckune feHbrv B KNMpUHre
¢ clr_rate - Kypcbl Ba/1HOT 1 MHAEKCOB
« fut_pos - ViHchopmaumsa 0 NO3NLMOHHOM COCTOSIHUM HA MOMEHT BEYEPHETO KNMpUHra no gibloyepcam
* opt_pos - ViHthopmaLmsi 0 NO3NLUOHHOM COCTOSHUM Ha MOMEHT BEYEPHETO K/IMPUHTa No onuuoHam
» fut_sess_settl - PacueTHble LieHbl MO (hblouepcam

« opt_sess_settl - PacueTHble LieHbl No onuyoHam
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» pledge_details - Tabnvua getanmsaumm 3a10ros

« money_clearing_sa - KnMeHTCKue AeHbIV B KMPUHTE

« fut_pos_sa - MHhopMauyst 0 MO3NLIMOHHOM COCTOSIHIM PK Ha MOMEHT BEYEPHEro KNVpUHra no gblouepcam

* opt_pos_sa - ViHhopMaLms 0 NO3MLMOHHOM COCTOSIHAM PK HA MOMEHT BeYepHEro KIMpUHra no onumoHam

» option_series_settl - PacueTHble LieHbl N0 ONLMOHHLIM CepusM

¢ sys_events - Tabnmua co6bITUiA

4.18.1.1. Ta6nunuya money_clearing: KnneHTtckue geHbrn B KNMpuHre

Ta6n. 77. NMonsa Ta6nuubl money_clearing

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nofcucTembl pennkaumm

replRev i8 CnyxebHoe nose nogcucTeMbl penmkawmm

replAct i8 Cnyxe6bHoe none noAcucTeMbl penkaumm

client_code c7 Kog knneHTa

asset_type i1 Twun cyeta. 0 - py6nn, 1 - 3anoru.

amount_beg d16.2 [eHer Ha Havano aHA

vm d16.2 BapuauuoHHas mapxa, BK/IoYas BapyaLyMoHHYI0 Mapxy Nno mapxvpye-
MbIM OMLMOHaM

premium d16.2 Mpemusi no onymoHam, NoslydeHHas/cnMcaHHas B BEHEPHUIA KITMPWHT, B Me-
pecuéTe Ha pybnu. BkitoyaeT B cebs1 hrHAHCOBBIN pe3ybTaT UCMOMTHEHUSE
no3nLMiA NO NPeMUasIbHLIM ONLIMOHAM.

pay d16.2 [BswxeHune no cuety

fee_fut d16.2 dbroyepcHbIli GrpxeBoli cbop

fee_opt d16.2 OnuMOHHbI BrpxeBoii coop

go d16.2 CymmapHoe 'O no dhbtoyepcam v onumMoHam

amount_end d21.2 [eHer Ha KoHeL, aHA

free d22.2 CB060OHO cpeacTs

4.18.1.2. Ta6nuua clr_rate: Kypcbl Ba/ltlOT U MHA,EKCOB

Ta6n. 78. Nonsa Taénuubl clr_rate

Mone Tun OnucaHune

repliD i8 CnyxebHoe nose nofcucTeMbl pensnkawmm
replRev i8 Cnyxe6bHoe none noAcucTeMbl pensimkawmm
replAct i8 CnyxebHoe none nogcucTembl penkaumm

rate d16.5 3HaueHve nHaekca

moment t MOMEHT hMKCUPOBaHMS 3HAYEHNS

signs i1 Mpu3Hakn, COOTBETCTBYIOLLME AAHHOMY 3HAYEHWIO
sess_id i4 M aeHTrndmkaTop TOproBoii ceccum

rate_id i4 MpaeHTudmkaTop kypca

4.18.1.3. Tabnuua fut_pos: UHdopmaumusa o Nno3NLUOHHOM COCTOSAHUM HA MOMEHT BEYEPHEro KUpUHra no ¢bto-

uepcam

Ta6n. 79. Nonsa ta6nuubl fut_pos

Mone Tun OnucaHne

repliD i8 CnyxebHoe none nogcucTembl penkaumm

replRev i8 CnyxebHoe none nogcMcTeMbl pennkaumm

replAct i8 CnyxebHoe nosne nogcucTeMbl penmkalmm

isin_id i4 YHVKasbHbIN YAC/IOBOW UAEHTUMUNKATOP NHCTPYMEHTA
sess_id i4 MaeHTndmkaTop TOproBoii ceccum
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Mone Tun OnucaHune
isin c25 CUMBO/IbHBI KOL, UIHCTPYMEHTA
client_code c7 Kof knueHTa
account_type i1 Tun cyeta (0 - PP; 1 - B®; 2 - K/IMEHT).
xpos_beg i8 Mo3nymsa Ha Havano gHsA
xpos_end i8 Mo3numa Ha KoHew, AHA
vm d16.2 CymmapHasi BM no ntoram OCHOBHOTO KAMpWUHra Ans kaveHTa/oupMbl v
MHCTPYMEHTA
fee dl6.2 CyMMapHbIii c60p ANs kneHTa/dnpmbl 1 MIHCTPYMEHTa
accum_go d16.2 HakonneHHblii M
fee_ex d16.2 BupxeBsoii c6op
fee_cc d16.2 KnupuHrosblii c6op
pos_exec d11.0 KonmyecTBO UCMOMHEHHBIX NO3ULMIA
charge_exec d16.2 C60p 3a ucnonHeHne
sbor_nosys d16.2 Cymma 6upxeBoro c6opa/cbopa pacyeTHoOl opraHnsauym 1 KOMUCCHOH-

HOTO BO3HArpakaeHUsi KNMpUHIOBOrO LEHTPa 3a BHECUCTEMHbIE CAEMKN
(py6.)

4.18.1.4. Ta6nuua opt_pos: NHdopmayma o NO3ULUOHHOM COCTOAHMN HA MOMEHT BEYEPHErO KJIMPUHIra no onuu-

OHam

Ta6n. 80. Monsa Ta6nuubl opt_pos

Mone Tun OnucaHune

repllD i8 Cnyxe6bHoe none noAcucTembl penvkaumm

replRev i8 CnyxebHoe nose nogcucTembl penkaumm

replAct i8 CnyxebHoe none nofcucTeMbl pennkaumm

isin_id i4 YHUKasbHbIN YAC/IOBOW UAEHTUUKATOP NHCTPYMEHTA

sess_id i4 MaeHTudomkaTop TOproBoii ceccum

isin c25 CVIMBO/IbHbIN KO, UIHCTPYMEHTA

client_code c7 Kog, knneHTa

account_type i1 Tun cyeta (0 - PP; 1 - B®; 2 - KIMEHT).

Xpos_beg i8 Mo3nymna Ha Havyaso gHA

xpos_end i8 Mo3nyms Ha koHew, oHsA

vm d16.2 CymmapHas BM no utoram OCHOBHOIO KAWPWHIa ANna KneHta/cvpmbl v
MHCTpyMeHTa. PaBHo cymme noneit VAR_MARG_P n VAR_MARG_D

fee d16.2 CyMMapHsIii c6op A1 KNneHTa/chvpmbl M MHCTpyMeHTa. CoBnagaet ¢ no-
nem SBOR u3 ot4yeToB

fee_ex d16.2 BupxeBsoii c6op

fee_cc d16.2 KnvpwuHroBblili c6op

pos_exec d11.0 KonmyecTBo MCMOMHEHHbIX NO3ULWIA

charge_exec d16.2 C6op 3a ucnonHeHne

sbor_nosys d16.2 Cymma 6mpxeBoro cbopa/cbopa pacyeTHOl opraHvM3auuy U KOMUCCUOH-
HOrO BO3HAarpaxgeHus KnMpuHroBoro LieHTpa 3a BHECUCTEMHbIE CAENKU
(py6.)

premium d26.2 Py6nesas npemusi No ONUMOHy, NoslyYeHHas/CnucaHHas B BeYepHUii K-
PUHT. BktoyaeT B ce65 hMHAHCOBBIN pesysibTaT UCMOMHEHNS NO3ULMN.

premium_in_settl_currency d26.2 BanoTHas npeMuns No OnuMoHy, NoslyYeHHas/cCnncaHHast B BEYEPHUIA K-

PUWHT. BkntoyaeT B ce6s1 (PUHAHCOBbLIN pe3ynsTar UCNOMHEHWS MO3ULUN.

4.18.1.5. Ta6nuua fut_sess_settl: PacueTHble LeHbl MO pblovepcam

Ta6n. 81. MNona tabnuybl fut_sess_settl

Mone Tun OnucaHvne
repllD i8 Cnyxe6bHoe none nofAcucTemMbl pennkawumm
replRev i8 CnyxebHoe none nogcucTeMbl penkaumm
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Mone Tun OnucaHune

replAct i8 CnyxebHoe none nofcucTeMbl pennkaumm

sess_id i4 MaeHTudmkaTop TOproBoii ceccum

date_clr t [Jata knupuHra

isin c25 CWMBOJIbHbIN KO MHCTPYMEHTA

isin_id i4 YHWKasIbHbI YNCI0BOI MAEHTUIMKATOP MHCTPYMEHTa

settl_price d16.5 PacueTHas LeHa

swap_rate d16.5 CraBka (DOHAMPOBAHWS MPW OTK/IOHEHUW LieHbl KOHTPakTa OT LeHbl BA
60nblUe 3a4aHHOT0 Ha KOHTpakTe YpoBHA (418 BP)

index_div di8.4 [vBngeHgHasn nonpaeka Ans B® Ha MHAEKC nam akuuio

4.18.1.6. Ta6nuua opt_sess_settl: PacueTHble LeHbI MO ONLMOHaM

Ta6n. 82. NMonsa Ta6nuubl opt_sess_settl

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nofcucTeMbl peninkaumm

replRev i8 CnyxebHoe nose nogcucTeMbl penmkawmm

replAct i8 CnyxebHoe none nogcucTembl penkaumm

sess_id i4 M aeHTndmkaTop TOproBoi ceccum

date_clr t [ata knupuHra

isin c25 CVMBO/IbHbIN KO UHCTPYMEHTA

isin_id i4 YHVKa/TbHbIN YACOBOW NAEHTUUNKATOP NHCTPYMEHTa
volat d16.5 BonatnibHOCTL onumoHa

theor_price d16.5 TeopeTnyeckas LeHa onuuoHa

4.18.1.7. Ta6nuua pledge_details: Ta6nuua getanusauyum 3aoros

Ta6n. 83. NMona ta6nuubl pledge_details

Mone Tun OnucaHvne

repllD i8 CnyxebHoe nose nogcucTeMbl pensmkawmm

replRev i8 CnyxebHoe none nogcucTemMbl penkaumm

replAct i8 CnyxebHoe none nogcucTemMbl penkaumm

client_code c7 Kog, knneHTa

pledge_name c10 Kop nHocTpaHHo BantoThl MW LIEHHOW Bymarn

xamount_beg d26.2 KonnuecTtso LieHHbIX Gymar v MHOCTPaHHOW BaUTIOTbI HA Ha4ano ceccum

xXpay d26.2 CymMMa BBOZ0B-BbIBOJOB B LUTYKaxX LEHHbIX Bymar uiy MHOCTPaHHOW Ba-
NOThI

Xxamount d26.2 KonnuecTBo LieHHbIX GyMar uav MHOCTPaHHOM BasloTbl HA TEKYLLUWIA MO-
MEHT

rate d16.5 OueHOoYHasa CTOMMOCTb €VHULbI MHOCTPAHHOW BastoTbl UAWN OAHOW LieH-
Hoi Bymaru B pyonsx Po

xamount_beg_money d26.2 KonnuecTtBo LieHHbIX Bymar nim MHOCTPaHHOM BaoTbl HA Ha4Yaslo ceccum
B pybnsx P

Xpay_money d26.2 CymMMa BBOZ0B-BbIBOJOB B LUTYKaxX LEHHbIX Bymar uiy MHOCTPaHHOW Ba-
NOTbI B py6nsax PO

xamount_money d26.2 KonnuecTBo LiHHbIX GyMar uUav MHOCTPaHHOM BasloTbl HA TEKYLLUWIA MO-
MEHT B py6nisix P®

MpumeyaHus:

« [Mone amount_money - KofM4ecTBO LEHHbIX Bymar v MHOCTPaHHOW BasltoTbl Ha TeKyLLuiA MOMeHT (B pybnsax P®) (paccuutbiBaeTcs
Kak «amount» * «rate»)

+ Mone amount_beg_money - Konnm4yecTBo LieHHbIX 6yMar Uan MHOCTPaHHOM BasltoThbl HA Ha4as1o ceccuu (B pybnsax P®) (paccuntbiBaeTcs
KaK «amount_beg» * «rate»)

« TMone pay_money - CyMMa BBO/J0B-BbIBOfIOB B LUTYKaX LIEHHbLIX GyMar Un MHOCTPaHHO BantoTkl (B py6nsix P®) (paccumMTbiBaeTcs Kak
«pay» * «rate»)
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4.18.1.8. Ta6nuuya money_clearing_sa: KnneHTCKne geHbru B KNNpuHre

Ta6n. 84. Mona tabnuubl money_clearing_sa

Mone Tun OnucaHune

repllD i8 CnyxebHoe nosne nogcucTeMbl penmkalmm

replRev i8 Cnyxe6Hoe none nofAcucTeMbl penkawmm

replAct i8 CnyxebHoe none nogcucTeMbl penkaumm

settlement_account cl2 PacueTHbIli Kog,

asset_type i1 Twun cyeta. 0 - py6nu, 1 - 3anoru.

amount_beg d26.2 [eHer Ha Havano AHA

vm d26.2 BapunaunoHHasa mapxa

premium d26.2 MpemMus no onumoHam, nosy4YeHHas/cnmcaHHas B BEYEPHWI KTMPWHT, B ne-
pecuéte Ha pybnu. BkitoyaeT B cebsl hrHAHCOBbIN pe3ynbTaT UCNOMHEHUSE
no3vuuii Mo NpemMmnanbHbIM ONLUOHAM.

pay d26.2 [BuxeHune no cyety

fee_fut d26.2 dbroyepcHbIli GrpxeBoii cbop

fee_opt d26.2 OnuMOHHbI BrpXeBoii coop

go d26.2 CymmapHoe MO no chbtoyepcam 1 onuuoHam

amount_end d26.2 [eHer Ha KoHeL, aHSA

free d26.2 CB060OHO CpeacTs

blocked_tax d26.2 CpegcTBa, 3a6/10KMpOoBaHHbIe MO, BbiNaTy Has10roB.

Ta6n. 85. Mona ta6nuybl fut_pos_sa

4.18.1.9. Ta6nuuya fut_pos_sa: NHchopmayus 0 NO3MLMOHHOM cocTOAHUM PK Ha MOMEHT BeuepHero KMpuHra no
¢brouepcam

Mone Tun OnucaHue

repllD i8 CnyxebHoe nose nogcucTeMbl penmkalmm

replRev i8 CnyxebHoe none noAcucTeMbl penkaumm

replAct i8 CnyxebHoe none nogcucTemMbl penkaumm

isin_id i4 YHVKa/IbHbIN YACOBOW UAEHTUMNKATOP NHCTPYMEHTA

sess_id i4 MaeHTudmkaTop TOprosoii ceccum

isin c25 CVMBO/IbHbIN KO MHCTPYMEHTA

settlement_account cl2 PacueTHbIi Kog,

Xxpos_beg i8 Mo3numsa Ha Havyano gHA

xpos_end i8 Mo3numsa Ha KoHew, oHA

vm d26.2 CymmapHas BM no utoram OCHOBHOIO KAWPWHIa A5 KNneHTa/thupmbl 1
MHCTpYMEHTa

fee d26.2 CyMMapHbIii c60p N8 KneHTa/dpmbl 1 IHCTPYMEHTa

fee_ex d26.2 Bupxxesoi c6op

fee_cc d26.2 KnupwuHrosblii c6op

pos_exec d11.0 KonnuyecTBo MCNOMHEHHbIX NO3ULKIA

charge_exec d16.2 C60p 3a ucnosiHeHne

sbor_nosys d16.2 Cymma 6upxeBoro coopa/cbopa pacyeTHON opraHvM3aumm U KOMUCCUOH-
HOro BO3HarpaxzeHns KnMpuHroBoro LieHTpa 3a BHECUCTEMHbIE CAESKM
(py6.)

Tab6n. 86. Mona Ta6nuubl opt_pos_sa

4.18.1.10. Ta6nuuya opt_pos_sa: NHchopmauusa o0 NO3MLMOHHOM COCTOAHUM PK Ha MOMEHT BeuepHero KMpuHra
no onuuoHam

Mone Tun OnucaHve
repllD i8 Cnyxe6Hoe none noAcucTeMbl pensimkawumm
replRev i8 CnyxebHoe none nogcucTeMbl penkaumm

157




12.04.2024 PLAZA Il wnto3 Bepcua 7.24

Mone Tun OnucaHune

replAct i8 CnyxebHoe none nofcucTeMbl pennkaumm

isin_id i4 YHVKasbHbIN YACIOBOW UAEHTUUKATOP NHCTPYMEHTA

sess_id i4 MaeHTndomkaTop TOproBoii ceccum

isin c25 CWMBOJIbHbIN KO MHCTPYMEHTA

settlement_account cl2 PacuyeTHbIli Kog,

Xpos_beg i8 Mo3numa Ha Havyano aHA

xpos_end i8 Mo3nymnsa Ha KoHewl, AHA

vm d26.2 CymmapHasi BM no ntoram OCHOBHOMO KAVMpWUHra ans knaveHta/onpmbl v
MHCTpymeHTa. PaBHO cymme nonei VAR_MARG_P 1 VAR_MARG_D

fee d26.2 CyMMapHblii cb6op Ans kmeHTa/pnpmbl U MHCTpyMeHTa. CoBnagaert ¢ no-
nem SBOR u3 ot4yeToB

fee_ex d26.2 BupxeBoii c6op

fee_cc d26.2 KnupwuHroBbliii cb6op

premium d26.2 Py6neBas npemusi No onuMoHy, NoslydeHHasi/CnncaHHas B BEHEPHUIA Kn-
pVHT. BkntoyaeT B ce6s1 hMHAHCOBGIN pe3ynibTaT UCMNOTHEHWS MO3ULUN.

premium_in_settl_currency d26.2 BantoTHas npeMus No onumoHy, NoslyYeHHas/cnncaHHas B BEYEPHUIA K-
pUWHT. BkntoyaeT B ce6s1 (PHAHCOBbLIN pe3ynbTar UCNOMHEHWS MO3ULUK.

pos_exec d11.0 KonnyecTBo MCNOMHEHHbIX NO3ULIKIA

charge_exec dl6.2 C60op 3a ucnosiHeHne

sbor_nosys d16.2 Cymma 6upxeBoro coopa/céopa pacyeTHOM opraHvM3aumm U KOMUCCUOH-

HOrO BO3HArpaxaeHus KAMPUHrOBOrO LieHTpPa 3a BHECUCTEMHbIE CAEMNKU
(py6.)

4.18.1.11. Ta6nuua option_series_settl: PacueTHble LeHbI N0 OMUUOHHLIM CEPUAM

Ta6n. 87. Mona Ta6nuubl option_series_settl

Mone Tun OnucaHue

repllD i8 CnyxebHoe nose nogcucTeMbl penmkawmm

replRev i8 Cnyxe6bHoe none nogcucTemMbl penvkaumm

replAct i8 CnyxebHoe nosie NoAcUCTeEMbI penmkalmm

sess_id i4 MaeHTudhmkaTop TOproeoii ceccum

date_clr t [ata knupuHra

isin c25 CVIMBO/IbHbIN KO UHCTPYMEHTA

isin_id i4 YHUKa/TbHbI YAC/TOBOI NAEHTUMKATOP MHCTPYMEHTa

underlying_price d16.5 Tekywiasa ueHa cnoTt MHCTPYMEHTA, a B [ileHb 3KCnMpauumm - LeHa Huxene-
Xallero akTuea, OTHOCUTENBHO KOTOPOi ByAyT NCNOMHEHbI ONUMOHbI (MO-
[POGHOCTK CM. B COOTBETCTBYHOLLEN CneLyduKaLum KOHTpakTa)

lot_coefficient i4 KoadpchuimeHT, ykasbiBawowmii Ha 06bEM 6a30BOr0 akTMBa B KOTUPOBKE
KOHTpakTa 1 cTpavikax onuyoHHONR cepum

4.18.1.12. Ta6nuya sys_events: Taénuya coobITUiA

Ta6n. 88. Mona Tabnuubl sys_events

Mone Tun OnucaHne

repliD i8 CnyxebHoe none nogcucTemMbl penmkaumm
replRev i8 CnyxebHoe nosne nofAcucTeMbl peninkaumm
replAct i8 CnyxebHoe nose nogcucTeMbl penmkalmm
event_id i8 YHUKasTbHbIN MAEHTUMKATOP COObITUSA
sess_id i4 Homep ceccun

event_type i4 Tvn cobbITuA

message c64 OnucaHune cobbITUA

MpumeyaHus:

¢ B03MOXHble TUMbI COBbITUIA:
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event_type =3
message = "clearing_data_ready"
[oTOBbI faHHbIE NOC/IE OCHOBHOIO KMPUHTa

4.19. Notok RTS_INDEX_REPL - BupxeBble nigekcol (Type=R)

4.19.1. Cxema gaHHbIX
Tabnuupbl:
* rts_index - Tabnuua nHaekcos

4.19.1.1. Ta6nuuya rts_index: Tabnuua HAEKCOB
Tabnmua COAEPXMT AaHHbIE O 3HAYEHUSX GUPXKEBBIX UHAEKCOB.

Ta6n. 89. Mona Ta6nuybl rts_index

Mone Tun OnucaHve

repllD i8 CnyxebHoe none nofgcucTembl penkaumm

replRev i8 CnyxebHoe none nogcucTembl penmkaumm

replAct i8 CnyxebHoe none nogcMcTeMbl pennkaumm

name c25 Mma nHaekca

moment t MoMmeHT nocnegHero pacyeta

usd_rate d10.4 [Ns HOEeKcoB, B KOTOPbIX YUMTLIBAKOTCS Kak pybnesble, Tak v [on1apo-
Bbl€ LiEHbI MHCTPYMEHTOB — KypcC py6nsi K 40n1apy, UCNob30BaBLUNIACA 415
pacyeta

cap di8.4 Kanutanusaunsa 6ymar, BXOAALMX B MHAEKC

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 3aKkpbiTe npeablayLeli TOproBoi ceccum (3Have-
HWe BbICOKOM TOYHOCTK, 6 3HAKOB Nocse 3ansTow).

open_value_highprec d18.6 3HaueHve HAeKca Ha OTKPbITUE TeKyLLEel TOProBoli ceccum (3Ha4eHue Bbl-
COKOW TOYHOCTU, 6 3HAKOB NOC/e 3ansAToMn).

max_value_highprec d18.6 MakcumasibHoe 3HaYeHVe NHAEKCa B TeYEHMEe TekyLLell TOproBoi ceccum
(3HauYeHne BbICOKOI TOYHOCTK, 6 3HAKOB Noc/e 3ansToi).

min_value_highprec d18.6 MuHMMaIbHOE 3HaYeHVe MHAeKca B TeYeHWe TeKyLleil TOproBoii ceccum
(3HayYeHne BbICOKOI TOYHOCTK, 6 3HAKOB Nocse 3ansToi).

4.20. MNotok FORTS_VM_REPL - BapnauuoHHas mapxxa n npemus (Type=l)

4.20.1. Cxema gaHHbIX
Tabnmupl:
« fut_vm - BapuaunoHHas mapxa rno goblouepcam B paspese nosuuuii KIMeHToB
. opt_vm - BapVIaLl,VIOHHaFI MapXxa n npemMmua no onuymoHam B paspese I'IOBVILI,VIVI KITMeHTOoB
 fut_vm_sa - BapuauuoHHas mapxa rno gbouepcam B paspese nosuuyuii PK
* opt_vm_sa - BapnauyoHHas mapxa 1 npemus no onuuoHam B paspese nosvunii PK
» sys_events - Tabnmua cobbITHiA
4.20.1.1. Ta6nuua fut_vm: BapuauynoHHas mapxa no cbrouepcam B paspese No3nLuii KJIMEHTOB

Ta6n. 90. Mona taénuubl fut_vm

Mone Tun OnucaHve
repliD i8 CnyxebHoe nosie noacucTeMbl penmkalmn
replRev i8 CnyxebHoe none nofcucTeMbl penikaumm
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Mone Tun OnucaHune
replAct i8 CnyxebHoe none nofcucTeMbl pennkaumm
isin_id i4 YHVKasbHbIN YACIOBOW UAEHTUUKATOP NHCTPYMEHTA
sess_id i4 MaeHTndomkaTop TOproBoii ceccum
client_code c7 Koga knneHta
vm d16.5 HakonneHHas no caenkam BapuaLmoHHas Mmapxa, paccumtaHHas no Teky-
el pbIHOYHOM LieHe

4.20.1.2. Ta6nuuya opt_vm: BapuaymoHHasa mapxxa 1 npeMma No onyMoHam B paspese No3nNLuii KIMEHTOB

Ta6n. 91. Mona Taénuubl opt_vm

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTembl penkaumm

replRev i8 CnyxebHoe none nofAcucTeMbl penikawmm

replAct i8 CnyxebHoe nose nogcucTeMbl penmkawmm

isin_id i4 YHVKa/TbHbIN YACIOBOW UAEHTUNKATOP NHCTPYMEHTa

sess_id i4 MaeHTndmkaTop TOproBoii ceccum

client_code c7 Kog, knneHTa

vm d16.5 HakonneHHas no caenkam BapualyoHHas Mapxa no MapXxupyembiM on-
LiMoOHaM, paccunTaHHas no TekyLlei pbIHOYHOM LieHe

premium d26.2 HakonneHHas no cgenkam npemvs no npemuasibHbIM OnuyoHam, nogsne-
Xawas K yniare B 6nvxaiwnii MK/BK, B nepecueTe Ha py6nu. He Bkto-
yaeT B ce6a (hMHaAHCOBBIV pe3ynbTaT UCMOTHEHUA NO3NLWN.

premium_in_settl_currency d26.2 HakonneHHas no cgenkam npemus no npeMuasibHbIM OnuuoHam, nogJie-
Xawas k ynnare B 6nnxaviwmia MK/BK, B BantoTe pacyetos. He Bkouaet
B Ce0s1 hMHAHCOBBIN pe3ysibTaT MCNO/THEHMS NO3ULUN.

4.20.1.3. Ta6nuuya fut_vm_sa: BaprmaunoHHaa mapxa no pbtouepcam B paspese nosuuyuii PK

Ta6n. 92. Nona tTa6nuybl fut_vm_sa

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTembl penimkaumm

replRev i8 CnyxebHoe none nogcucTeMbl pennkaumm

replAct i8 CnyxebHoe nose nofcucTeMbl pensinkasmm

isin_id i4 YHVKasbHbIN YACIOBOW UAEHTUUNKATOP NHCTPYMEHTA

sess_id i4 M aeHTndmkaTop TOproBoii ceccum

settlement_account cl2 PacueTHbIli Kopg,

vm d26.2 HakonneHHas no caenkam BapuaLMoHHas Mapxa, paccumTtaHHas no Teky-
et pbIHOYHOM LieHe

4.20.1.4. Ta6nuya opt_vm_sa: BapuaymnoHHasa mapxa 1 npeMmusi no onuyuoHam B paspese nosuyuii PK

Ta6n. 93. Mona Ta6nuybl opt_vm_sa

Mone Tun Onucaxne

repliD i8 CnyxebHoe none nogcucTeMbl pennkaumm

replRev i8 CnyxebHoe nosne nogcucTeMbl pensmkalmm

replAct i8 Cnyxe6bHoe none nofAcucTembl pennkaumm

isin_id i4 YHVKa/TbHbIN YACTOBOW UAEHTUMNKATOP NHCTPYMEHTa

sess_id i1 MaeHTndmkaTop TOproBoii ceccum

settlement_account cl2 PacueTHblli Kopg,

vm d26.2 HakonneHHas no caenkam BapuauyioHHas Mapxa no MapXxupyembiM on-
LiMOHaM, paccunTaHHas no TekyLlei pbIHOYHOM LieHe

premium d26.2 HakonneHHas no cgenkam npemvs no npemuasibHbIM OnuyoHam, nogse-

Xawas K yniare B 6nvxaiwnii MK/BK, B nepecueTe Ha py6nu. He Bk/to-
yaeT B ce6s (PUHAHCOBbBIN pe3ynbTaTr MCNOSHEHUS NO3ULWM.

160



12.04.2024 PLAZA Il wnto3 Bepcua 7.24
Mone Tun OnucaHune
premium_in_settl_currency d26.2 HakonneHHas no caenkam npemus no npeMuasbHbIM onuuoHam, nogse-

xauias K ynnate B 6nvxaiimii MK/BK, B BanioTe pacyetos. He BkoYaeT
B ce6s1 (hHAHCOBBI Pe3y bTaT UCMNOMTHEHNS NO3ULUN.

4.20.1.5. Ta6nuya sys_events: Ta6nuya coobITUiA

Ta6n. 94. NMonsa Ta6bnuubl sys_events

Mone Tun OnucaHune

repliD i8 CnyxebHoe nosne nogcucTeMbl penmkalmm
replRev i8 CnyxebHoe nose nogcucTeMbl penmkawmm
replAct i8 Cnyxe6bHoe none noAcucTeMbl penkaumm
event_id i8 YHUKa/TbHbI naeHTdunkaTop cobbiTus
sess_id i4 Homep ceccun

event_type i4 Tun cobbITuA

message c64 OnuncaHue cobbITus

MpumeyaHus:

* B0O3MOXHble TWMNbl COOLITUIA

event_type=1
message = "session_data_ready"

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

event_type =2
message = "intraday_clearing_finished"

Bce pacueTHble npoueaypbl B MPOMK/IVPUHTE 3aKOHYEHbI

event_type =4
message = "intraday_clearing_started"
Havasno npomkvpuHra

event_type =5
message = "clearing_started"
Hauasio 0CHOBHOIO KNpuHra

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

event_type = 8
message = "broker_recalc_finished"

[eHexHble cpeacTsa nocse NPpoMKINPUHra nepecynTaHbl

4.21. Notok FORTS_VOLAT_REPL - BonatunbHocTtb (Type=l)

4.21.1. Cxema gaHHbIX

Tabnmupl:
« volat - BonatunbHOCTb

« sys_events - Tabnuua co6bITHi

4.21.1.1. Ta6nuua volat: BonatunbHoOCTb

TekyLUMe 3HaYeHVs1 BONATUILHOCTY U TEOPETUYECKME LieHbl A7151 ONLUMOHOB. TpaHC/IMpyeTcsl B BUAE BPEMEHHbIX CPEe30B C MHTepBasioMm 10

MUHYT.

Ta6n. 95. Mona Tabnuybl volat

Mone Tun OnucaHvne

repllD i8 CnyxebHoe nose nogcucTeMbl penmkawmm

replRev i8 CnyxebHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe nosie NoacuUcTeMbl penmkalmn

isin_id i4 YHUWKasIbHbI YNC/I0BOI MAEHTUIMKATOP MHCTPYMEHTa
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Mone Tun OnucaHune
sess_id i4 MaeHTudhmkaTop TOprosoii ceccum
volat d16.5 BonatunibHOCTb onuuoHa
theor_price d16.5 TeopeTnyeckas LeHa onuuoHa
theor_price_limit d16.5 TeopeTnyeckas LeHa onuuoHa ¢ y4eToM IMMUTOB
up_prem d16.5 BepxHWii N(MUT NPeMUK MO ONUMOHY
down_prem d16.5 HWKHUIA NUMUT NPEMUU NO ONUMOHY
option_model i1 Mopaenb LeHoo6pa3oBaHns OMLYOHOB.

MpumeyaHus:

 [Mone option_model MOXeT NpuHUMATL cregytoLive 3HauYeHus:
0 Mogenb bnaka-Lloynsa

1 Mogens bawense

4.21.1.2. Tabnuua sys_events: Ta6nuya coobITUiA

Ta6n. 96. NMona Ta6énuubl sys_events

Mone Tun OnucaHve

repliD i8 CnyxebHoe nosie noacucTeMbl penmkaumm
replRev i8 CnyxebHoe none nofAcucTeMbl pennkaumm
replAct i8 CnyxebHoe nosne nogcucTeMbl penmkawmm
event_id i8 YHVKa/IbHbIN MAEHTUMKATOP COObITUSA
sess_id i4 Homep ceccumn

event_type i4 Tvn cobbITuA

message c64 OonuncaHue cobbITUA

MpumeyaHus:

¢ BO3MOXHbI€ TUMbl COOLITUI

event_type=1
message = "session_data_ready"

3aKoHYeHa 3arpy3ka AaHHbIX U3 KMPUHIOBOI CUCTEMbI B TOPIOBYIO Nepes, HayasioM HoBOVi TOProBoii ceccum

event_type = 2
message = "intraday_clearing_finished"
Bce pacueTHble npoueaypbl B MPOMK/IMPUHIE 3aKOHYEHbI

event_type = 4
message = "intraday_clearing_started"
Havano npomkinpuHra

event_type =5
message = "clearing_started"
Hauano 0CHOBHOro KNMpuHra

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

event_type =8
message = "broker_recalc_finished"
[leHexHble cpeAcTBa nocsie MPOMK/MPYIHIA NepeCcUHUTaHbl

4.22.1. Cxema gaHHbIX

Tabnuupl:

« volat_coeff - Puck-napameTtpsbl ans mogenu bnaka-LLloynsa

4.22. Notok FORTS_RISKINFOBLACK_REPL - Puck-napameTpbl Ana mogenu
Bnaka-LLloynsa (Type=l)
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4.22.1.1. Ta6nuua volat_coeff: Puck-napamvetpbl gnsa mogenu bnaka-lLloynsa

Ta6n. 97. NMonsa Ta6nuubl volat_coeff

Mone Tun Onucaxne

repliD i8 CnyxebHoe nose nogcuUcTeMbl penmkalmm

replRev i8 CnyxebHoe nosne noacucTeMbl penmkalmm

replAct i8 CnyxebHoe none noAcucTeMbl pennkaumm

option_series_id i4 MaeHTudmKaTop ONLMOHHO cepun

a f MapameTp pacueTa KpuBOI BonatuAILHOCTM No Mogenu bnaka-lWoynsa
b f MapameTp pacyeTta KpMBOIi BONaTuibHOCTY No Mogenu bnaka-Loynsa
c f MapameTp pacyeTta KpMBOIi BONaTubLHOCTY No mogenu bnaka-Loynsa
d f MapameTp pacyeTta KpMBOIi BONaTULHOCTY Mo Mogenu bnaka-Loynsa
e f MapameTp pacueTa KpuBOI BonatuALHOCTM No Mogenu bnaka-lWoynsa
s f MapameTp pacyeTta KpMBOIi BONaTuibHOCTY No Mogenu bnaka-Loynsa

4.23. Notok FORTS_RISKINFOBACH_REPL - Puck-napameTtpbl ana moaenv
Bawenbe (Type=l)
4.23.1. Cxema gaHHbIX

Tabnuupl:

* volat_coeff - Puck-napametpbl Ana mogenu bawenbe

4.23.1.1. Ta6nuua volat_coeff: Puck-napametpbl gnsa mogenu bawense

Ta6n. 98. Nona ta6nuybl volat_coeff

Mone Tun OnucaHvne

repllD i8 CnyxebHoe nose nogcucTeMbl penmkalmm

replRev i8 CnyxebHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe nosie noacucTeMbl penmkaymm

option_series_id i4 M peHTudmkaTop onuuoHHo cepum

a f MapameTp pacyeTta KpvBOI BONaTUILHOCTY N0 Mogenu balense
b f MapameTp pacyeTta KpVBOW BONATWULHOCTY NO Mogenu balenbe
c f MapameTp pacyeTta KpVBOI BONATWUILHOCTY NO Mogenu baluense
d f MapameTp pacyeTa KpyBOI BONATULHOCTY N0 Mogenu ballense
e f MapameTp pacyeTta KpvBOI BONATUILHOCTY NO Mogenu balense
s f MapameTp pacyeTta KpVBOW BONATULHOCTY NO Mogenu balenbe
m f MapameTp pacyeTta KpVBOI BONATWUILHOCTY NO Mogenu baluense

4.24. Notok FORTS_INFO_REPL - CnpaBoyHas uHcpopmauusa (Type=R)

4.24.1. Cxema flaHHbIX
Tabnuupbl:
« currency_params - lNapameTpbl Ba/ltoT
« base_contracts_params - MapameTpbl 6a30BbIX KOHTPAKTOB
« futures_params - MapameTpb! dhbio4epcoB
» option_series_params - IHdhopMaLs 0 napameTpax OnUUOHHbIX CEPUIA.
« options_params - lMNapameTpbl ONLMOHOB
« investor - CnpaBoYHWK KTMEHTOB

* dealer - CnpaBoyHuK hrpM
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» multileg_dictionary - CnpaBO4YH/K CBA30K
e common_params - NapameTpbl pacyéta 0
« brokers_base_contracts_params - VIHanBMAYyanbHblii KoaddouumeHT MO B pa3pese 6a30BOro KOHTpakTa u 6&®
¢ sys_events - Tabnumua co6bITUiA
4.24.1.1. Tabnuua currency_params: lNapameTpbl Bas1toT

Ta6n. 99. Mona Taénuybl currency_params

Mone Tun Onucaxne

repliD i8 CnyxebHoe none nogcucTeMbl penikaumm

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-
HUIN BEUEPHWIA KITUPUHT)

4.24.1.2. Tabnuuya base_contracts_params: MapameTpbl 6a30BbIX KOHTPAKTOB

Ta6n. 100. Mons Tabnuupbl base_contracts_params

Mone Tun OnucaHve

repliD i8 Cnyxe6bHoe none nogcucTembl penkaumm

replRev i8 CnyxebHoe nosie NoAgcuUcTeMbl penmkalmn

replAct i8 CnyxebHoe none nofAcucTeMbl peninkaumm

base_contract_code c25 Ko 6a30BOro KOHTpakTa.

code_mcs c25 Koa MeXKOHTpakKTHOro cnpega

volat_num i1 KonmuecTBo KpUBbIX BOSIATU/IbLHOCTYH

has_options i1 MpW3HaK HaNMuus ONUMOHOB Ha hbloYepc Ha AaHHbIi BA. 0 — HeT onuwo-
HOB, 1 — eCTb OMUMOHbI.

percent_rate d16.5 MpoueHTHas cTaBka (4151 KOHTPAKTOB Ha CTaBKW)

somc f CraBka 'O no HenoKpbITbIM Npogaxam (B py6sisx)

msp_type i1 Tvn cToMMOoCTy Wwara ueHobl. 0 — domkcnpoBaHHas, 1 — onpegensieTcs 3Ha-
YeHMeM NHAMKaTopa BaslioThl.

currency_id i4 MpeHTndomkaTop BaUTIOThI n3 crpaBoyHuKa rates NnoToKa
FORTS_REFDATA_REPL

spot_price f BbipaxeHHas B pybnsix pacyeTHas LeHa 6a30BoOro akTuea, onpeseneHHas
no nToram KMPYHroBOW ceccuu.

mrl f 3HaueHvie CTaBKkn PbIHOYHOTO pUCKa

mr2 f 3HaueHvie CTaBKN PbIHOYHOTO PUCKa NEePBOro IMMUTA KOHLEHTPaLmm

mr3 f 3HaueHne CTaBK1 PbIHOYHOIO PYCKa BTOPOro /IMMUTA KOHLEHTpaLuum

k1 i8 KonnuectBo efumHuL, 6a30BOr0 akTuBa, xapakTepusytollee AOCTUKEHUe
NepBOro NMMMMUTa KOHLIeHTpaLum

k2 i8 KonnuectBo efunHuL, 6a30BOr0 akTuBa, xapakTepusytoliee AOCTUKEHne
BTOPOro IMMUTA KOHLLeHTpauum

risk_points_n i4 KonmyecTBO CLeHapueB ABWMKEHMS LEHbl KOHTpaKTa cfieeBa v cnpasa oOT
LieHTpa pacyeTa pucka

window_size f KoathdomumeHT ons onpefeneHnst pasmepa oOkHa CriaxuwBaHus npu map-
XNPOBAHUN MEXKOHTPAKTHOrO Cnpaja

option_model i1 Mogenb LeHoobpa3oBaHus ONUMOHOB.

asset_class i4 Tvn 6a30BOro akTMBa.

cf_risk f CTaBKa pucka U3MeHeHus1 pasmepa AeHEXHOro notoka. Micnonb3yertcs gns

y4yéTa NOorpeLHOCTY NPOrHO3HbIX 3HaYeHui cash flow.

MpumeyaHus:

« TMone option_model MOXeT NpUHUMATbL CNeayoLLe 3HAUEHUS:
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0 Mogenb bnaka-lloyn3a
1 Mogenb bawenbe
 Mone asset_class MOXeT NPUHUMATb CrieaytoLme 3HaYeHNs:
1 Akuusa
2 Bamota
3 O6nurauus
4 VIHOekc
5 ToBap
6 TlpoueHTHas cTtaBka
4.24.1.3. Ta6nuua futures_params: MapameTpbl hblouepcoB

Ta6n. 101. Monsa Ta6nuybl futures_params

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTemMbl penkaumm

replRev i8 CnyxebHoe none nogcucTemMbl penkaumm

replAct i8 CnyxebHoe nose nofcucTeMbl pensinkasmm

isin c25 CVMBO/IbHbIN KO UHCTPYMEHTA

isin_id i4 YHVKaJTbHbIN YACTOBOW UAEHTUUNKATOP NHCTPYMEHTa

base_contract_code c25 Kog, 6a30BOro KoHTpakTa.

risk_range_center d16.5 LleHTp pacueTa pucka

spread_aspect i1 Mpu3Hak BXOXAeHWs B cnpes,

step_price f LleHa MYHMManbHOrO Wwara

exp_date t [Jarta akcnmpauumn

settlement_price d16.5 PacyeTHas LieHa nocniegHero KnnpuHra

min_step f MUHUMaTbHBIV War N3MEHEHNS LieHbl

lot i4 KonnuectBo eauHuL, 6a30BOro akTmea B MHCTPYMEHTE

attribute i4 BuTtoBble chnaru, onpegensowiye Tun brovepca

interest_rate_risk_up f CTaBKa paccorfiacoBaHvs NPOLEHTHOTO pucKa B CLEeHapuu ABWKEHWS
CTaBKn BBEPX

interest_rate_risk_down f CTaBKa paccorfiacoBaHvs MPOLEHTHOTO puCcKa B CLeHapuy ABWKEHWS
CTaBKn BHU3

time_to_expiration f Bpems 4o akcnupaumu MHCTPYMEeHTa B JO/IAX roga

normalized_spot f TeopeTnyeckas LeHa 6a30BOro akTBa Ha COTOBOM PbIHKE B MyHKTaxX, Npu-

BefleHHas K pa3MepHOCTN OCHOBHOIO

mr_addon_up f Hapbaska Up Ha NormalizedSpot gns ynpasneHusa 'O Ha ypoBHe hbio-
yepca. YctaHasnmsaeTcsa B Aonsx ot NormalizedSpot

mr_addon_down f Hapn6aska Down Ha NormalizedSpot anst ynpaenexusi FO Ha ypoBHe hbio-
yepca. YctaHaBnmBaetcs B gonax ot NormalizedSpot

enforce_ims_half_netting i1 Mpu3HaK yunTbIBaTb PUCKM MEXMECSYHOIO cnpeja no npasw/y “MosyHeT-
T70". 1 — ga; 0 — HeT.

tas_base_fut_isin_id i4 Maentndomkarop (isin_id) BA-thblouepca gns TAS-dobtovepca (B mekywel
Bepcuu HedocmyrHo)

MpumeyaHus:

« [Mone spread_aspect MOXeT NpUHUMATL C/iefytoLLme 3HaUYEHUS:
0 He BxoauT B cnpeg
2 BX0oAuT B MEXMECAYHBIA cnpes

« [one attribute MOXeT NpYHUMAaTL cneayoLme 3Ha4YeHNs:

0 "O6bI4HbIN" thblouepc
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0x100000 TAS-tblouepc (B mekyweli sepcuu HeA0CMyrHo)

0x800000 Collateral

Ta6n. 102. Mons Tabnuupbl option_series_params

4.24.1.4. Ta6nuua option_series_params: NMapamMmeTpbl ONUUOHHbIX cepuii

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nofcucTeMbl pennkaumm

replRev i8 CnyxebHoe nose nogcucTeMbl penmkalmm

replAct i8 Cnyxe6bHoe none noAcucTembl pennkaumm

small_name c25 CWMBOJIbHBIN KOA

isin_base c25 Ko peanbHoro dbtoyepca

a_black f MapameTp pacyeTta KpMBOIi BONaTuibHOCTY No mogenu bnaka-Loynsa

b_black f MapameTp pacuyeTa KpuBOIi Bo/1aTUILHOCTM No Mogenu bnaka-LWoynsa

c_black f MapameTp pacueTa KpuBOI Bo/laTUILHOCTM No Mogenu Bnaka-LWoynsa

d_black f MapameTp pacuyeTa KpuBOI BoslaTUIbHOCTM No Moaenu Bnaka-LWoynsa

e_black f MapameTp pacyeTa KpMBOIi BONaTuibHOCTY No mogenu bnaka-Loynsa

expiration_date t [Jara 3aBepLueHns neproga UCrnosHeHus

use_null_volat i1 Mpu3Hak HyneBoli BONaTUbHOCTM

s_black f MapameTp pacuyeTa KpuBOIi Bos1aTUIbHOCTM No Mogenu Bnaka-LWoynsa

strike_step f Lar cTpaiika

exp_clearings_sa i4 Onpepenser, 3a CKO/bKO KTMPUHTOBbIX ceccuii no PK HauHeT 6/10k1poBaTh-
ca [0, paccuntaHHoe a1 Bcero PK no mogeny akcnvpauun. YctaHaenu-
Baetcs HKLL.

exp_clearings_bf i4 OnpegensieT, 3a CKO/IbKO K/IMPUHIOBBLIX ceccuit o B® HauHeT 6/10KMpo-
BaTbca IO, paccuntaHHoe Ans Beeli B no mogenu akcnupauuy. YctaHa-
Bnusaetca HKL,.

exp_clearings_cc i4 OnpegfenserT, 3a CKO/IbKO K/IMPUHIOBbIX CECCUIA HAYHETCSI MPUMEHEHWE Be-
ca exp_weight ans knneHtos b®. Yctanasnmsaetcs HKLL.

volatility _risk f CT1aBka AmanasoHa p1cka Bo/aTUIbHOCTH

volatility_risk_mismatch f CraBKa paccornacoBaHus pucka BofaTU/IbHOCTU MEXAY pasHbIMU CpoKa-
MV OMNLMOHHBIX Cepuii

time_to_expiration f Bpems 40 akcnupaumu MHCTPYMeHTa B JO/IAX roga

option_series_id i4 M peHTudmkaTop onuuoHHoh cepum

underlying_id i4 MaeHTndmkaTop dbtovepca

a_bach f MapameTp pacyeTta KpVBOI BONATWULHOCTY NO Mogenu ballenbe

b_bach f MapameTp pacueTa KpuBOIi BONIATU/ILHOCTM MO Mogdeny balwense

c_bach f MapaMeTp pacyeTa KpyBOIi BONATULHOCTY N0 Mogenu ballense

d_bach f MapameTp pacueTa KpuBOIi BONIATU/ILHOCTM MO Mogenu baluense

e_bach f MapameTp pacyeTta KpVBOI BONATULHOCTY NO Mogenu ballenbe

s_bach f MapameTp pacueTa KpuBOIi BONIATU/ILHOCTM MO Mogeny bawwense

m_bach f MapameTp pacuyeTa KpuBOIi BONaTU/IbHOCTM MO MoAenu bawwense

margin_style i4 Cnocob mapxvpoBaHus onuuoHa. 0 - Mapxupyemblid; 1 - npemMuasibHbIi.

settlement_type i4 Tun onuuoHa. 0 - pacyeTHbI; 1 - NOCTaBOYHbIA.

exercise_style i4 Cnoco6 ncnonHeHus onumoHa. 0 - ameprKaHcKuid; 1 - eBponencKuii.

sub_risk i1 Mpu3Hak yyeTa pucka no nogroykam: 1 - BkioueH pexum yyeta pucka rno
noAToykam pucka, O - BbIKNOYeH.

spread_aspect i1 Mpu3HaK BXOXAeHUs1 onumoHHoli cepum B cnpes: O - He B cnpege, 2 - B
cnpege.

enforce_half_netting i1 Mpu3Hak NPUHYAUTENBHOTO BK/IKOYEHWUS Mpasuia NosyHeTTo Mpu Kpocc-

MapXX1UpoBaHUV OMUMOHHBIX CEPUA C KonnatepasibHbIM UHCTPYMEHTOM, Y
KOTOpPbIX Npu3Hak spread_aspect=2.

min_step

MWHMMasTbHBIN War M3MeHeHus LEeHbl.
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Mone Tun OnucaHune
step_price f CTOUMOCTb LUara LieHbl.
lot_coefficient i4 KoadpchuimeHT, ykasbiBawowmii Ha 06bEM 6a30BOr0 akTMBa B KOTUPOBKE

KOHTpaKTa 1 cTpaiikax onLMoHHOI cepum.

r

Be3puckoBasn npoLeHTHasn cTaska.

interest_rate_risk_up

CTaBKa paccorfiacoBaHusi MPOLEHTHOMO puUCKa B CLEHAPUM ABWKEHUS
CTaBKW I BBEPX.

interest_rate_risk_down

CTaBKa paccor/iacoBaHusi MPOLEHTHOTO PUCKA B CLEHapUW ABUXEHUS
CTaBKU I BHU3.

fixed_spot_discount

CyMMa AVCKOHTUPOBAaHHbIX 3HaYeHU 06BABNEHHBIX OeHeXHbIX MOTOKOB.

projected_spot_discount

Cymma AOUNCKOHTMPOBaHHbIX 3HaueHuit MPOrHO3HbIX AEHEXHbLIX NMOTOKOB.

r2

BespuckoBas cTtaBka FX2 BantoTHOW napbl FX2/FX1 (a8 npeMuanbHbIX
OMUUOHOB Ha BaullOTy); CTaBka AUBUAEHAHON [OXOAHOCTM g (4718 npemu-
a/IbHbIX OMLMOHOB Ha NHAEKC).

interest_rate2_risk_up

CraBKa paccorniacoBaHust NPOLEHTHOr0 pucka B CLEHapun ABMKEHUA
CTaBKV 2 BBEPX.

interest_rate2_risk_down

CraBka paccornacoBaHusi NPOLEHTHOr0 pucka B CUEHapuUn OBWKEHUS
CTaBKM 2 BHU3.

Ta6n. 103. Monsa Tabnuubl options_params

4.24.1.5. Tabnuua options_params: NMapameTpbl ONLMOHOB

Mone Tun OnucaHune

repliD i8 CnyxebHoe nose nofcucTeMbl pensinkawmm

replRev i8 CnyxebHoe none noAcucTeMbl pensimkawmm

replAct i8 Cnyxe6bHoe none nogcucTemMbl penkaumm

isin c25 CVMBO/IbHbIN KO UHCTPYMEHTa

isin_id i4 YHWKa/IbHbI YNCI0BOIN MAEHTUIMKATOP MHCTPYMEHTa
isin_base c25 Kog hbrovepca

strike d16.5 CTpalik onuuoHa

opt_type i1 Tun onumoHa: 1 - PUT, 2 - CALL

settl_price d16.5 PacueTHas LeHa

Ta6n. 104. NMonsa Taénuubl investor

4.24.1.6. Ta6nuua investor: CnpaBoOYHUK KJINEHTOB

Mone Tun Onucaxune

repliD i8 CnyxebHoe none nogcMcTeMbl pennkaumm

replRev i8 CnyxebHoe nosne nogcucTeMbl penmkalmm

replAct i8 CnyxebHoe none noAcucTemMbl penkaumm

client_code c7 Koga knneHTa

calendar_spread_margin_type i1 Tun MapPXUpoOBaHUA KasleHAAPHbIX CNpenfoB A8 KnveHTa. 3 - MonyHeTTo,
4 - HeTT0. Micnonb3yemoe ceitvac 3HavyeHne

num_clr_2delivery i4 KonmyecTBo KIMPUHIOB A0 3KCNMpauun A8 Havana pacyeta clueHapues
aKcnupauum.

exp_weight d3.2 Bec cueHapueB akcnvpaumu B utorosom MO.

coeff_im d16.5 KoadpchuumeHnTt ntorosoro MO.

no_fut_discount i1 dnar 3anpeLLeHns Ncnob30BaHMsa CK1AKU nNo dbtovepcam. 1 - 3anpert, 0
- Hert.

short_option_minimum_charge_ratio| d5.3 MHavBmAayanbHblin koaddulmeHT Beca cueHapust SOMC.

ics_margin_type i1 Tun MapXUpoBaHUs MEXKOHTPAaKTHbIX cnpegos. 3 - MonyHeTTo, 4 - HeTTo
MKC.

is_blank i4 Mpu3Hak pasgena-6onBaHkn AN OHMalH-perncTpaumnm
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4.24.1.7. Ta6nuuya dealer: CnpaBo4HUK pmrpm

Ta6n. 105. NMNonsa Ta6nuubl dealer

Mone Tun OnucaHvne

repllD i8 CnyxebHoe none noAcucTeMbl pensimkaumm

replRev i8 CnyxebHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe none nogcucTeMbl penkaumm

client_code c7 Kog, knneHTa

margin_type i1 Pexum mMapxupoBaHusa no pasgenam b®. 3 - MonyHertTo, 4 - Hetto. Vc-
nonb3yemoe celivac 3HauyeHne

calendar_spread_margin_type i1 Tun MapXnpoBaHNsa KaneHAapHbIX cnpefos Ans noptdgens b&. 3 - Mony-
HeTTo, 4 - HeTTo. Mcnonb3yemoe ceitvac 3HaueHve

check_limit_on_withdrawal i1 MpoBepka pgocTatouHocT obecneveHns no B® npu BBOAe/BbIBOAE
cpeacTts. 1 - [a, 0 - HeT. icnonb3yemoe ceitvac 3HaveHne

limit_tied_money i1 CoorBeTcTBME TOprosoro nuMuTta 6@ cymme cpeacts Ha pasgenax bo.
1 - NopaepxuBatb cootBeTcTBUE, 0 - HesaBUCUMLIA (BUPTYaslbHbIN) u-
MWT. BUPTYasibHbIi TMMUT NO pe3y/nbTataM BeHePHErO KMPUHTa MEHSETCA
TOJIbKO Ha BeIMYMHY aoxofalyobiTka. Micnonb3yemoe celiuac 3HaueHme

num_clr_2delivery i4 KonmyecTtBo K/IMPUHIOB 0 3KCnvpauun 418 Havana pacyeta cueHapues
akcnupauun no b®. Vicnonb3lyemoe ceiivac 3HaueHue

exp_weight d3.2 Bec cueHapves akcnunpauumn gns b® B utorosom 0. Ucnonb3yemoe ceit-
yac 3HaveHve

coeff_im d16.5 KoadpchuumeHT ntorosoro MO ana 6&. Micnonb3yemoe celivac 3HaueHue.

no_fut_discount i1 dnar 3anpeLleHns NCnonb30BaHUS CKUAKM NO dblodepcam ans noptdens
B®. 1 - 3anpert, 0 - HeT. Micnonb3yemoe ceiivac 3HaveHve

num_clr_2delivery_client_default i4 KonmyecTtBo K/IMPUHIOB [0 3KCnupauun 418 Havana pacyeta cueHapues
3KCMpaLuym no KAMeHTaMm - 3Ha4eHre nNo ymonyaHuio. Micnonb3yemoe ceii-
yac 3HayeHve

exp_weight_client_default d3.2 Bec cueHapveB akcnvpauum B UToroBoM MO Ans KAMEHTCKUX pa3fesios -
3HayYeHne nNo ymonyaHuio. icnonb3yemoe ceilyac 3HaveHve

no_fut_discount_client_default i1 dnar 3anpeLueHVs NCNonNb30BaHWA CKUAKM NO dbloyepcam 415 KIMEHTOB
- 3HayeHve no ymonuaHuio. 1 - 3anpert, 0 - HeT. Vicnonb3dyemoe ceivac
3HaueHue

short_option_minimum_charge_ratio| d5.3 NHanBuAayanbHbIi KoadduumeHT Beca cueHapus SOMC.

ics_margin_type i1 TN MapXMpoBaHUA MEXKOHTPaKTHLIX cnpeaos. 3 - NonyHeTTo, 4 - HeTto
MKC.

order_allowed_in_morning_session |il JocTyn K Topram B YTPEHHHOK TOProByt0 CECCUIO.

MpumeyaHus:

* Mone order_allowed_in_morning_session MOXeT NPUHUMAaTb CleaytoLLme 3HaYeHUs:

0 [ocTyn K Topram B yTPEHHIOK TOProBYH0 CECCUI0 OrpaHuyeH. 3anpeLleHbl TOProBbIE onepaLuy, KpOMe onepauuii CHATUS 3asiBOK.

1 [ocTyn Kk Topram B yTPEHHIO TOPTOBYIO CECCUIO paspelLLeH.

4.24.1.8. Ta6nuuya multileg_dictionary: CnpaBo4YHUK CBA30K

Ta6n. 106. MNonsa Ta6nuuybl multileg_dictionary

Mone Tun OnucaHvne

repllD i8 CnyxebHoe none noAcucTemMbl penkaumm

replRev i8 CnyxebHoe none nogcucTemMbl penkaumm

replAct i8 CnyxebHoe none nogcMcTeMbl pennkaumm

isin_id i4 YHUKasbHbIN YACIOBOI KOA CBA3KN

isin_id_leg i4 YHVKa/IbHbIN KOL, UHCTPYMEHTA, BXOASLLET0O B CBA3KY
leg_order_no i1 Mopsfok Horn B cBA3Ke. 3HaveHre no ymonyaxuio 0.
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4.24.1.9. Tabnuya common_params: MapameTtpbl pacuéta O

Ta6n. 107. Monsa Tabnuubl’ common_params

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTeMbl penkaumm
replRev i8 CnyxebHoe none nogcucTembl pennkaumm
replAct i8 CnyxebHoe nosne nogcucTeMbl penmkalmm
common_rev i4 Homep peBusun - CypporaTtHsblii ko4
edge_coeff f KoadhhumeHT yyeta kpaeBbIX pUCKOB

4.24.1.10. Ta6nuuya brokers_base_contracts_params: UHguBnayanbHblii KoadhcpuuneHT FO B paspese 6a30BOro

KOHTpakTa u 6@

Ta6n. 108. NMonsa Ta6nuubl brokers_base_contracts_params

Mone Tun OnucaHune

repliD i8 CnyxebHoe nose nofcucTeMbl pennkawmm

replRev i8 Cnyxe6Hoe none nNoAcucTeMbl pensimkaumm

replAct i8 Cnyxe6bHoe nose nogcucTemMbl penkaumm

broker_code c4 Kog B®

base_contract_code c25 Kog, 6a30B0Oro KoHTpakTa

coeff_im d16.5 KoadpchuimeHT MO no 6a30BOMY KOHTPaKTY AJ151 BCEX KNIMEHTOB AaHHO BO.
Vcnonb3yemoe ceitvac 3HaveHue.

4.24.1.11. Ta6nuua sys_events: Taénuua co6bITUiA

Ta6n. 109. NMonsa Ta6bnuubl sys_events

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTemMbl penkaumm
replRev i8 CnyxebHoe none nogcucTeMbl pennkaumm
replAct i8 CnyxebHoe nose nofc1cTeMbl pensinkawmm
event_type i4 Tun cobbITuA

event_id i8 YHVKasTbHbIN MAEHTUMKATOP COObITMSA
sess_id i4 Homep ceccun

message c64 OnucaHune cobbITus

server_time t [Jata v Bpems cepsepa

MpumeyaHus:

» B0O3MOXHbIE TWMbI COGLITHI

event_type =1

message = "session_data_ready"

3akoH4yeHa 3arpyska gaHHbIX U3 K]'IVIpVIHFOBOVI CNUCTeMbI B TOProByko nepen Hav4asiom HOBOIA T0pFOBOVI ceccun

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

event_type =4
message = "intraday_clearing_started"
Hauano npomkvpuHra

event_type =5
message = "clearing_started"
Hayano 0CHOBHOro KnMpuHra

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

event_type =8
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message = "broker_recalc_finished"
[LleHexHble cpeacTsa nocsie NPOMK/MPUHIA NepecyuTaHsbl

4.25. NMNotok FORTS_TNPENALTY_REPL - UHchopmanua o coopax 3a TpaH3ak-
uum (Type=l)
4.25.1. Cxema gaHHbIX
Tabnuup!:
« fee_tn - [leTannanposaHHas NHOPMAaLMA N0 KONMYECTBY HEKOPPEKTHBLIX TPaH3aKLmii
« fee_all - VIHdhopmaumsa o KosimyecTse HauyMceHHbIX 6ann1o0B
« heartbeat - Cnyxe6Has TabnmLa CePBEpPHbIX YacoB
4.25.1.1. Ta6nuua fee_tn: fletanimsmpoBaHHass MHhOpPMaLUA NO KONIMYECTBY HEKOPPEKTHbLIX TPaH3aKuuii

Ta6n. 110. Nons Ta6nuybl fee_tn

Mone Tun OnucaHvne

repllD i8 CnyxebHoe nosne nogcucTeMbl penmkawmm

replRev i8 Cnyxe6bHoe none noAcucTemMbl penkaumm

replAct i8 CnyxebHoe none nogcucTembl penimkaumm

time i8 Bpewms B hopmate YYYYMMddhhmmssSSS

p2login c64 NornH

sess_id i4 Homep ceccumn

tn_type i4 Tun HekoppekTHo TpaH3akuun (AddOrder - 1, DelOrder - 2, MoveOrder -
3, DelUserOrders - 4)

err_code i4 Kog, owm6km

count i4 KonmyecTBo HEKOPPEKTHBIX TPaH3aKLWii

num_orders i4 KonuyecTBo yaaneHHbIx 3asBOK

4.25.1.2. Ta6nuuya fee_all: UndhopmaLma o KonnmuecTee HAYUCNEHHbIX Gannos

Ta6n. 111. NMonsa Ta6nuubl fee_all

Mone Tun OnucaHune

repllD i8 CnyxebHoe nose nogcucTeMbl penmkalmm

replRev i8 Cnyxe6Hoe none noAcucTeMbl pennkaumm

replAct i8 CnyxebHoe none NogcucTeMbl penkaumm

time i8 Bpewms B hopmare YYYYMMddhhmmssSSS

p2login c64 NornH

sess_id i4 Homep ceccumn

points i4 KonuuyecTtBo HauMcneHHbIX 6as1/10B 3a cekyHay U3 time

fee d16.2 CyMMapHbIii c60p 3a HEKOPPEKTHbIE TpaH3akLMn K MOMEHTY time oT Hava-
na ceccuu

4.25.1.3. Ta6nuua heartbeat: Cnyxe6Has Ta6nuua cepBepHbIX YacoB

[JaHHas Tabnuua HanonHsAEeTCs SAPOM TOProBol CUCTEMbI C ONpefeNieHHOl NeproAMYHOCTLI0 U MOXET GbiTb UCMO/b30BaHa ANs 3a4ad
CUHXPOHM3aLMK. Tabnmua NCNosb3yeTcsl B pexume A06aBNeHUs 3anuceii; ouncTka Tabnumiibl NPOUCXOANT B HOUHOE BpeMsi.

Ta6n. 112. NMons ta6nuubl heartbeat

Mone Tun Onucaxne

repliD i8 CnyxebHoe nose nogcucTeMbl penmkalmm
replRev i8 CnyxebHoe nosne nogcucTeMbl penmkalmm
replAct i8 Cnyxe6bHoe none noAcucTembl penkawumm
server_time t [Jara n Bpems cepeepa
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4.26. Motok MOEX_RATES_REPL - Kypcbl BantoT oH-naiiH (Type=l)

4.26.1. CxemMma gaHHbIX

Tabnmupl:

* curr_online - 3Ha4YeHns KypcoB Ba/ltloT

4.26.1.1. Ta6nuua curr_online: 3Ha4yeHus KypcoB BanioT

Ta6n. 113. Mons Ta6nuybl curr_online

Mone Tun OnucaHune

repliD i8 CnyxebHoe nosne nogcucTeMbl penmkalmm
replRev i8 CnyxebHoe nose nogcucTeMbl pensmkawmm
replAct i8 Cnyxe6bHoe none nogcucTembl penkaumm
rate_id i4 MpaeHTndmkaTop kypca

value d16.5 TekyLwnit Kypc

moment t Bpemsa pacuyéTta Kypca

MpumeyaHus:

* MMone rate_id MOXeT NpUHUMAThL CNeaytoLmne 3HaueHns:

1

50

51

52

53

54

55

58

61

62

63

64

65

66

68

69

4.27. NMotok FORTS_FORECASTIM_REPL - lNporHo3 pnuckoB nocrsie BO3MOX-

USD/RUB
USD/JPY

USD/CHF
JPY/RUB

CHF/RUB
USD/UAH
UAH/RUB
EUR/RUB
USD/CAD
USD/TRY
CAD/RUB
TRY/RUB
USD/CNY
CNY/RUB
USD/INR

INR/RUB

Hoil pasaBwxku (Type=l)

4.27.1. Cxema gaHHbIX

Tabnmupl:

« part_sa_forecast - NMporHo3 o6bema cBo60AHbLIX cpeacTs ans PK.

4.27.1.1. Ta6nuua part_sa_forecast: MporHo3 o6bema cBo6oaHbIX cpeacTB ansa PK

Ta6n. 114. Nons Ta6nuubl part_sa_forecast

Mone

Tun

OnucaHue

repliD

i8

Cnyxe6Hoe nose NoAcUcTEMbI PENIYKaLUMN
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Mone Tun OnucaHune
replRev i8 CnyxebHoe none nofcucTeMbl pennkaumm
replAct i8 CnyxebHoe nose nogcucTeMbl penmkalmm
settlement_account cl2 PacueTHbIii kof
money_free d26.2 CBobogHo geHer
MarketDataRev i8 Homep nocnegHero nameHeHns gaHHbIx (3HaveHue nons replRev) B noto-

Kax 3asBOK W CAENOK, MonasLLEro B pacyeT NporHosa obecnevexus. 3a-
ABKM W cAeNKN CO 3HadyeHuaMu replRev meHblie, yem MarketDataRev,
yuTeHbl B MPOrHose. 3asBkn 1 CAENKM CO 3HaueHusMu replRev 6onblue,
yem MarketDataRev, HE yuTeHbl B nporHo3se. Mogpo6Hoe onvcaHyue nons
replRev npusegeHo B pasgene 3.3.1. CnyxebHble NoNs penvkaumn.

4.28. Notok FORTS_USER_REPL - NMNonb3oBatenu (Type=R)

4.28.1. Cxema gaHHbIX

Tabnuupl:

e user - Monb3oBaresiv cUCTeMbI

¢ sma_master - Npueaska SMA-norvHa Kk MASTER-nornHy

« sma_pre_trade_check - HacTpoiiku npefBapuTenbHbIX npoBepok SMA-noruHa

* sys_events - Tabnuua cobbITHi
4.28.1.1. Ta6nuuya user: Nonb3oBaresin cucTemMbl

Ta6n. 115. Mons Ta6nuubl user

Mone Tun OnucaHune
repliD i8 CnyxebHoe none nogcucTembl penkaumm
replRev i8 Cnyxe6Hoe nose noAcucTeMbl pennkauumn
replAct i8 CnyxebHoe none noAcucTeMbl pensimkaumm
login c20 JlorvH yyacTHuka Topros
start_date t Bpems Havana gencTems norvHa
end_date t Bpems OKOHYaHWs AeincTBua normHa
client_code c7 CeMU3HaYHBIN Kog, KIneHTa
operation_mask i4 ButoBas macka. 3afaeT paspelleHns Ha BbINOTHEHNE onepaLmii:
e 2 - IMMVTVPOBaHME OTKPbITbIX MO3uLMi No B®.
* 8 - NlumntnpoBaHne B (nepesof AeHer). MoxeT ObITb yCTaHOBEHO
TOMbKO Onepatopom-P® niv AgMuHucTpaTtopom Topros.
* 16 - Bosspar aeHer.
e 32 - InMUTUPOBaHME KIIMEHTOB.
+ 128 - YcTaHOBKa OrpaHuyeHuii no KmeHTam.
* 1024 - YcTaHOBKa OrpaHuyeHunii no 3asiBkam a1s SMA f0rmHoB.
lang i2 Kog, i3bika 4n1s coobLyeHnii
sma_flags i4 BuTtoBas macka (cm. MpumeyaHus):
* 1-/ 6uT - Cancel on Disconnect
» 2-i1 6ut - Cancel on DropCopy Disconnect
e 3-1 61T - SMA-NOrVH.
sma_status i4 ButoBas macka (cm. MprMeyaHus):

* 1-i1 6UT - paspeLLnTL/3anpPeTuTb TOProBble onepauun st noruHa

e 2-i1 BUT - CHUMATb/HEe CHUMAaTb 3asiBKM NpW 3anpeTe TOProBbIX onepauii
C norvHa.
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Mone Tun OnucaHune
aspref i4 MpaeHTudomkaTop nonsb3osarens. Ans 3asaBok, NogaHHbIX oT SMA-noruHa -
naeHtudukarop MASTER-norvHa.
user_level i1 YpoBeHb /10rMHa nonb3oBartens:

. 1-PO

* 2-B9

e 3 - KnneHt

password_expiration_date

[ara ncreueHusa cpoka ,EI,eI7ICTBVIH napons.

MpumeyaHus:

« Mone sma_flags siBnsieTca 6UTOBOI Mackoii:

o 1-ih 6uT: 0 - Pexxkum Cancel on Disconnect Bbik/ItoueH 45 noruHa, 1 - Pexkum Cancel on Disconnect BKOYEH A1 norvHa

o 2-ii 6uT: 0 - Pexxum Cancel on Drop-Copy Disconnect Bbik/toueH ans norvHa, 1 - Pexxum Cancel on Drop-Copy Disconnect BktoYeH

[ANs IorvHa

o 3-1 6uT: 0 - Pexxkum SMA BbIKMIOYEH 41 NTOTUHA, 1 - Pexxkum SMA BKoueH Ans noruHa.

« [None sma_status sBNsieTcst 6GUTOBOW MaCKOW:

o 1-ii 6uT: O - pa3peLLaeT TOProBble onepawun 41s orMHa, 1 - 3anpeLLaeT TOprosble onepauum 4ist NorHa

o 2-1 6uT: 0 - He CHMMAaTb 3asiBKV SIoTUHAa npwv 3anpeTte TOProsbIX onepaunun ¢ NornHa, 1 - CHUMaTh 3asBKM NOrMHa Npu 3anpeTte TOProsbIX

onepaumnm c noruHa.

4.28.1.2. Ta6nuuya sma_master: MNMpusaska SMA-nornHa K MASTER-normHy

Tabnuua cogepxnT nHdopmaumio o npmeaske SMA-noruHa kK MASTER-n0ruHy.

Ta6n. 116. Mona Tabnuybl sma_master

Mone Tun OnucaHune

repliD i8 CnyxebHoe nose nofcucTeMbl pennkawmm
replRev i8 CnyxebHoe none noAcucTeMbl pensimkawmm
replAct i8 Cnyxe6bHoe none nogcucTemMbl penkaumm
sma_asp c20 SMA-NOrvH.

sma_aspref i4 MpeHTndmkaTop SMA-norvHa.

master_asp c20 MASTER-10rvH.

master_aspref i4 MpeHntndmkatop MASTER-normHa.

4.28.1.3. Ta6nuya sma_pre_trade_check: Hactpoiiku npegBaputenbHbIX NnpoBepok SMA-noruHa

Tabnuua coaepXuT MHChOpPMAaLIMIo 0 HACTPOIiKax NpefBapuTebHbIX NpoBepok SMA-NoruHa.

Ta6n. 117. NMons Ta6nuubl sma_pre_trade_check

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nofcucTeMbl pennkaumm
replRev i8 CnyxebHoe nose nogcucTeMbl penmkawmm
replAct i8 CnyxebHoe none nogcucTembl penkaumm
check_id i8 YHUKa/TbHbIV ngeHTUnKaTop 3anncu.
sma_asp c20 SMA-NOrvH.

sma_aspref i4 MaeHTudmkatop SMA-noruHa.
check_number i1 Homep nposepku (1 - 7).
base_contract_code c25 Kof 6a30BOro akTuea.

instrument_type i1 Tun gepusatuea:

* 0 - dbioyepc

e 1-0nuuoH

» 3 - KanengapHblii cnpeg,
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Mone Tun OnucaHune
client_code_check c7 Kop knueHTa, yyacTByOLLWi B NpoBepKe.
value d26.2 MpoBepoyHoe 3HaYeHue.

4.28.1.4. Tabnuuya sys_events: Ta6nuya coobITUiA

Ta6n. 118. NMonsa Tabnuubl sys_events

Mone Tun OnucaHne

repliD i8 CnyxebHoe nosie NoacuUcTeMbl pensmkalmm
replRev i8 CnyxebHoe none nofAcucTeMbl pennkaumm
replAct i8 CnyxebHoe nose nogcucTeMbl penmkawmm
event_id i8 YHVKa/TbHbIN UAEHTUMKATOP COObITUSA
sess_id i4 Homep ceccumn

event_type i4 Tvn cobbITuA

message c64 OnuncaHue cobbITUA

MpumeyaHus:

» B0O3MOXHbIe TWMbl COGLITHI

event_type =1
message = "session_data_ready"

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

event_type = 2
message = "intraday_clearing_finished"

Bce pacueTHble npoLeaypbl B NPOMKIAPUHTE 3aKOHYEHbI

event_type =4
message = "intraday_clearing_started"
Hauano npomknupuHra

event_type =5
message = "clearing_started"
Hauaio 0CHOBHOrO KNpuHra

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

event_type =8
message = "broker_recalc_finished"

[eHexHble cpefcTaa nocse NPoMKINPUHra nepecynTaHbl

4.29. Notok FORTS_REJECTEDORDERS_REPL - OTBeprHyTtbie B K/IMPUHT 3a-

aBku (Type=R)

4.29.1. Cxema gaHHbIX
Tabnuupl:

 rejected_orders - OTBeprHyTbie B K/IMPUHT 3a8BKU

4.29.1.1. Ta6nuua rejected_orders: OTBeprHyTbl€ B K/IMPUHT 3aABKU

Ta6n. 119. NMons Ta6nuubl rejected_orders

Mone Tun OnucaHve

repliD i8 CnyxebHoe nosie NoacuUcTeMbl penmkalmm
replRev i8 CnyxebHoe none nofc1cTeMbl peninkawmm
replAct i8 CnyxebHoe nose nogcucTeMbl penmkawmm
order_id i8 Homep 3asBku

sess_id i4 M aeHTndmkaTop TOproBoi ceccum

moment t Bpems usMeHeHusi COCTOSIHWS 3as1BKN
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Mone Tun OnucaHune

isin_id i4 YHUWKasIbHbI YNCI0BOI MAEHTUIMKATOP MHCTPYMEHTa
client_code c7 Kof knueHTa

dir i1 HanpasneHve

xamount i8 O6bEM, KONNYECTBO €AVMHUL, MHCTPYMEHTa

price d16.5 Llena

date_exp t [Jata ncreyeHns 3asBkn

id_ordl i8 Homep nepBoii 3aaBkn

moment_reject t Bpewmsi, korga 3asBka 6bi1a 0TBEprHyTa

ret_code i4 Kog, Bo3spara npoueaypbl nepenocTaHoBKu
ret_message c255 TekcT coobLLEeHNsA 0 NPUYKHE OTBEPXEHWS 3asBKV MPW NepernocTaHoBKe
comment c20 KommeHTapwuii Tpeligepa

login_from c20 JlorvH nonb3oBatensi, NOCTaBMUBLLETO 3asiBKY

ext_id i4 BHeLWHW Homep

opt_type i4 Tvn MHCTpyMeHTa
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5. OnncaHue KomaHpg,

5.1. Metog AddOrder - lo6aBneHne 3as1BOK

Tvn coobueHns: 474
Tun oTBETHOroO coobLeHns: 179
Mcnonb3syetcs ans gobasneHns 3asB0K Mo hboyepcam, OnuymoHaM 1 COCTaBHbIM UHCTPYMEHTaM.

Ta6n. 120. Bxogsauwme napameTpbl

Nma napavertpa Tun 3HauyeHue no |OnucaHune
YMOYaHUIo

broker_code c4 Kof 6pokepckoit hupmbl

isin_id i4 YHUWKasIbHbIA YNCI0BOIN MAEHTUIMKATOP MHCTPYMEHTa

client_code c3 Kof knneHTa

dir i4 HanpaeneHus 3asBku

type i4 Bupg, 3as88ku

amount i4 KonnyecTtso eAnHUL, MHCTPYMeHTa

price cl7 LieHa 3aaBku

comment c20 Mone kommeHTapus. [obaBnserca B 3asBKy, cAenky. Moxer
1Cnosb30BaTbCs N0 COGCTBEHHOMY YCMOTPEHUIO pa3paboTym-
KOB LL/HO3a.

broker_to c20 Kog PTC dmpMbl, KOTOpOWi agpecoBaHa BHECUCTEMHAs 3asiBKa

ext_id i4 0 BHeLlwHW1 Homep. [lo6aBnsetcs B 3asBKy, CAENKY

is_check_limit i4 0 Mpu3Hak NPoBEPKM IMMUTOB LiEHbI

date_exp c8 [Jata ncteueHus 3asaBku. [JobaBnseTcs B 3asBKy.

dont_check_money i4 0 Mpu3Hak pacueTa pMCKOB MO KIMEHTCKOMY pasfeny no JaHHOM
3anBke

match_ref c10 TekcT-cBA3Ka /19 04HO3HAYHOro COMnocTaB/eHUs ABYyX BCTPeu-
HbIX 8JPECHbIX 3asBOK

ncc_request i1 0 Mpu3Hak 3anpoca K HKL Ha 3akntoyeHne cAenok ¢ y4aCTHUKOM
TOpros

compliance_id cl " Cnoco6 BBOAa 3as1BKM

Ta6n. 121. Pe3ynbraT BbINONHEHUSA

Nms napameTtpa Tvn 3HauyeHne no | OnucaxHvne

yMO4aHuio

code i4 Kog Bo3Bparta

message c255 TekcT coobLLeHus

order_id i8 Kop, 3as1BKu B cucteme

Kogpl BO3BpaTa kKomaHap!:

0 ycnex BbINO/IHEHWA onepauun
[pyroe 3HaueHue owmbka
MpumeyaHus:

* [one type MOXET NPYHNMATb CNeayroLmne 3HaueHns:
1 koTVMpoBOYHaA 3asBKa (OCTaeTcs B o4epeay nocse YacTUYHOTO CBeAEHNS)
2 BCTpeyHas 3asBka (CHMMaeTCs nocse NpoBeAeHUs ayKLyoHa)
3 3aaBska Fill-or-Kill (ncnonHseTcs uenmkomM uam CHUMaeTcs)
4 3asBka Book-or-Cancel (Luenmkom BCTaeT B CTakaH Wan CHUMAaETCS)

* MNone dir moxet npuHMMaThb cnegyrune sHa4eHus:
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5.2.

1 3asBKa Ha MOKynKy

2 3adBKa Ha npojaxy

B none price 3agaétca LeHa 3asBkn B CTPOKOBOM BMAE ‘nnnnnnnnnn.mmmmm’.
Mone is_check_1limit moXeT NpuHMMaTh cneayloline 3HavyeHus:

0 He BbINOMHATL NPOBEPKY NMMMUTOB

1 BbINONHATL NPOBEPKY JIMMUTOB

B none date_exp 3afaétca gata ucteveHus 3asaskv B suge 'YYYYMMDD'. Ecnv B kauecTBe AaHHOro napamMetpa nepefaértcs nycras
CTpOKa, TO 3asiBKa cuMTaeTca o6bIuHON. MNpu 3a4aHHON faTe 3asBka OyfeT aBTOMaTUYeCckn NePEBbLICTABNSATLCA B CIEAYHOLLYI0 CECCUIO, HO
nosyyas npv 3TOM HOBbI HOMEp 1 HOBOE BpeMsi. TaknuM 06pa3om nosyyatoTcs "MHOrOAHEBHbIE" 3as1BKW. Bpemsi NX Xu3Hu — A0 ncteveHus
[atbl. 3as8BKM C UCTeKLel aaToli 6yayT aBTOMaTNYeCKn CHUMaTLCA Noc/e 3aBepLUEHNs BeHepHe ceccun (eCim oHa ecTb B 3TOT AEHb),
yXe Houblo. Mpu NepeBbICTAB/IEHNN AENA0TCA NPOBEPKY HA HANMYME WHCTPYMEHTA, KNWeHTa, AOCTaTOYHOCTM cpeacTs. [onyCcTUMbIi
[AvanasoH AaTbl: >= CErofHsLLHero AHs, <= OfHOro roga snepes. Henb3s ykasblBaTb AaTy UCTEUEHUS 3a8BKU B 8[jPECHbIX 3asiBKax.

MapameTp 3asa8kn dont_check_money npvHUMaeT crefylowme 3HaYeHns:
0 TMposepsTb obecneyeHve Ha ypoBHE K/IMEHTCKOro pasgena
1 He npoBepsTb o6ecneyeHrie Ha ypoBHE K/IMEHTCKOrO pasgena

MapameTp MOXET UCNO/b30BATLCS SIOTMHOM, UMEIOLLMM CrieLmaibHoe paspelleHve. B cnyyae, ecnv gaHHblii donar 6yaeT yCTaHoBNEH Y
3asBKY, NOAABaeMoi C /IOTMHA, Y KOTOPOro AaHHOE pa3peLleHne OTCYTCTBYET, 3asiBka Gy4eT OTBeprHyTa.

Mone match_ref vcnonb3yeTcs AN OA4HO3HAYHOTO COMOCTAB/IEHUS ABYX BCTPEUHbIX aAPECHbIX 3asBOK. AJPECHbIE 3asiBKV CBOAATCA B
CAenKy npv ycroBum TOYHOTO COBMaZEHUs B HUX 3HaYeHus1 nons match_ref. MNpu coxpaHeHnn 3HaYeHVst NoNs NpPo6esbl U3 Havana u
KOHLA CTPOKM 0bpe3atoTcs. 3HayeHne, CocTosiLee TOMbKO 13 Mpo6enoB, BOCNpUHMMAaETCS cuctemoli kak nyctoe (NULL).

BbicTaBneHune npusHaka ncc_request o3HavaeT, 4To 3asBKa ABseTca 3anpocom K HKLL Ha 3ak/itoueHve cieniok ¢ y4acTHUKOM TOProB.
Vcnonb3yeTtca Ans yperynmpoBaHvsa HeUCNoMHEHHbIX 06A3aTeIbCTB yYacTHVKA TOProB nepeg y4acTHUKOM K/IMPWHTa, B TOM yucne, B
Cny4yae HefoCTaTO4YHOCTN 06ecneyeHns y4acTHVKa TOpros. 3anpoc MOXeT NoAaBaTbCs TOMbKO YYACTHUKOM K/TMPUHTA, He ABASIOLLMMCS
OZlHOBPEMEHHO Y4aCTHUKOM TOProB, U TOJILKO C J/IOTMHOB YPOBHA P® 1 BO.

Mone compliance_id MOXET NPUHMMATbL CeAyloLme 3HAYEHUS:
" " (npoben nnu nycras cTpoka) He 3anonHeHo/He 3agaHo

PyuHoii BBOA,

B pesynbrate cpabaTbiBaHWsi yC/I0BHOMO Nopy4eHns (CTon-aocc)

B pesynbrate paboTthl anroputma-poborta

B pesynbrare anroputma asTocnefoBaHns

o >» 1 O =

3akpbITe No3nuUMK B pesynbrarte He ucnonHenHoro MarginCall
O6pallaeM BHMMaHue, 4To napameTp compliance_id He BNMSIET Ha 3ak/IlO4YEHUE CAENKW, He MNPOXOAMT HUKaKOW NpOBEpKU

Ha [onycTUMble 3HAYEHUs U 6e3 M3MeHeHuli oTobpaxaetcs B wn3e (FORTS_ REFDATA_REPL:orders_log/multileg_orders_log,
FORTS_USERORDERBOOK_REPL:orders) n nepegaetcs B oT4eTbl Perynatopa. icnpasnTb ero nocthakTyM HEBO3MOXHO.

MeTop DelOrder - YaaneHune 3asiBOK

Tun coobuyeHus: 461

Tun oTBETHOrO coobLeHns: 177

Mcnonb3yeTes 4715 yaaneHus 3asBoK No doblouepcam, OnLMoHaM 1 COCTAaBHLIM MHCTPYMEHTaM.

Ta6n. 122. Bxogsuue napameTpbl

Mmsa napameTtpa Tvn 3HaueHune no | OnucaxHvne
YMOM4YaHUIO
broker_code c4 Kog, 6pokepckoit dovpmbl
order_id i8 Kog, 3asBku ans yganeHus
ncc_request i1 0 Mpu3Hak 3anpoca k HKL|, Ha 3aknioyeHne cAenok ¢ Y4aCTHUKOM
TOproB.
client_code c3 Kog, knneHTa
isin_id i4 YHVKasIbHbIN YACIOBOW UAEHTUUKATOP NHCTPYMEHTA
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Tab6n. 123. Pe3synbraT BbINOMHEHUSA

Mmsa napameTtpa Tvn 3HaueHune no | OnucaxHve
YMOTYaHUIO
code i4 Kog Bo3sBpata
message c255 TekcT coobLieHus
amount i4 KonuuecTtso eanHuL, MIHCTPYMEHTA B yAaNEHHO 3anBke

Koppbl Bo3Bparta KomaHfbl:

0 ycnex BbIMO/IHEHNS onepaunmn
[pyroe 3HaueHne owwmbka
Mpumeyanus:

» Kop Bo3Bpata = 14 (He HaigeHa 3asBka 4151 yAa/IeHNs) O3HA4YaeT, YTO Takoi 3asBku B ovepeaun (Yxe) HeT. Bo3amoxHo, HoMep Henpa-
BW/IbHbIV /1N ee CerogHsi Boo6LLe He 6bIs10. HeT cMbic/1ia MOBTOPHO (a TeM 60/1ee MHOTOKPATHO) NOCbINaTh yAa/leHNe C TEM XXe HOMEPOM.
OCOGEHHO 3TO aKTyasibHO AJ15 aBTOMATUYECKNX CUCTEM.

* BbicTaBneHve npu3Haka ncc_request o3Hayvaert, 4yTo yaanserca 3anpoc B HKLL Ha 3ak/itoueHne caesnok ¢ y4aCTHUKOM TOpPros. Yaanatb
3anpocbl MOXET TOMbKO YHaCTHUK K/TMPUHTA, HE ABASIOLMIACSA O4HOBPEMEHHO YYACTHNKOM TOProB, U TOMbKO C /IOFMHOB YPOBHA P® 1 BO.

5.3. MeTopg DelUserOrders - MaccoBoe yganeHue 3aaBOK

Tun coobueHuns: 466
Tun OTBETHOrO CO06LLEeHNs: 186

KomaHga Ha maccoBoe yfaneHue BCeX 3asiBOK, Y[OBMETBOPAIOLLMX KpUTEPUAM. MOXHO yaansaTb 3asBku No dhbloyepcam, onuuoHam u
COCTaBHbIM MHCTPYMEHTaM.

Ta6n. 124. Bxoasuwme napameTpbl

Nmsa napameTtpa Tvn 3HaueHune no | OnucaxHve

YMOYaHUIO
broker_code c4 Kog, 6pokepckoit dovpmbl
buy_sell i4 Bbi6op Tuna 3asBOK B 3aBMCUMOCTY OT HanpaB/ieHns
non_system i4 Bbi60op Tuna 3asBOK N0 NpU3HaKy 0OblYHbIe/BHECUCTEMHbIE
code c3 Kopg, knneHTckoro cyeta
base_contract_code c25 Kop, 6a30Boro aktnea
ext_id i4 0 BHeLuHWiA Homep
isin_id i4 YHVKa/TbHbIN YACTOBOW UAEHTUMNKATOP NHCTPYMEHTA
instrument_mask i1 Macka rpynmnbl MIHCTPYMEHTOB

Ta6n. 125. Pe3ynbTat BbINO/IHEHUA

Nms napameTtpa Tvn 3HauyeHne no | Onucaxuvne
YMO4aHUio
code i4 Kop Bo3Bparta
message c255 TekcT coobLLeHus
num_orders i4 KonnuecTtsBo yaaneHHbIX 3a9BOK

Kogbl Bo3BpaTa KOMaHAb!:

0 ycnex BbINO/IHEHNA onepauun
[pyroe 3HaueHue owmbka
MpumeyaHus:

* MapameTp buy_sell MOXET NPUHAMATL CreaytoLme 3Ha4eHNs:
1 3asBkv Ha NOKYMKy
2 3asBKM Ha nNpoaaxy
3 Bce 3asBku
* [MapameTp non_system MOXeT NPUHUMaTb CleayoLyie 3HaYeHns:

0 OO6blyHblEe 3a9BKMN
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1 BHecuctemHble
2 Bce
* MNapameTp instrument_mask sBNseTcsa 6GUTOBON MaCKOiA:
0x1 ®bloyepcsbl
0x2  OnumoHbI
0x4  VIHCTPYMEHTbI-CBA3KN
« Ecnn napameTtp code He 3aiaH U ero 3HauyeHune paBHo ‘%%%’, TO NPOM3BOANTCA yAasIeHNe 3asBOK [/151 BCEX KNIMEHTCKMX CUETOB.

« Ecnu napameTp base_contract_code He 3aaH Uy ero 3HadeHne paBHO ‘%’, TO NPOU3BOANTCS YaaseHUe 3as1BOK [i/151 BCEX KOHTPakK-
TOB.

* B cnyuae 3agaHus gnsa napavetpa ext_id 3HauyeHus, oTAnyHOro ot O, Npou3BOAMUTCA yAasIeHNA BCEX 3asiBOK C COOTBETCTBYHOLLMUM
ext_id. 3HaveHuns napameTpos buy_sell, non_system, base_contract_code v isin_id npn 3TOM UTHOPUPYIOTCA, HO UX 3HaYe-
HUSA [O/MKHBI HAXOAWUTCA B AONYCTUMOM AnanasoHe.

* C NoMOLLbI AaHHOW KOMaHApbl yAaNsTCa TONbKO 3asBK1, HO He yaansaTca 3anpockl B HKLL Ha 3aknioyeHve caenok ¢ y4acTHUKOM
TOPros.

* KomaHfa HefoCTynHa f15 YYaCTHWUKOB K/IMPUHTa, He SBMSIOLMXCS OLHOBPEMEHHO U yYacTHUKaMu TOProB. [l MaccoBOro yAasieHns
3asBOK y4aCTHVK KNIMpPUHIa MOXeT BOCMNosib30BaTbes koMaHgol DelOrdersByBFLimit.

« Ecnu TpaH3akums 3aBeplueHa ycnelluHo (kog Bo3spata 0), HO He yAaneHo Hu ofHol 3asBkv (num_orders=0), Haumcnsietcs Wwtpad 3a
OLUMBOYUHBIE TPAH3AKLMN.

5.4. Metog MoveOrder - ameHeHue 3aABOK

Tun coobLeHus: 476
Tvn OTBETHOro co06LLeHNs: 176
Vcnonb3yetcs o5 M3MEHEeHWs 3as8BOK N0 hbloyepcam v OnLMoHaM.

Ta6n. 126. Bxoasauwme napameTpbl

Nmsa napameTtpa Tun 3HaueHune no | Onucaxue
YMOT4aHUIO
broker_code c4 Kof 6pokepckoin hupmbl
regime i4 Pexum paboTbl KOMaHAb!
order_idl i8 Homep nepBoii yaansemoii 3asBku
amountl i4 HoBoe KonM4ecTBo eAuHNL, MHCTPYMEHTa [/151 NePBOI 3asBKM
pricel cl7 HoBsas ueHa A1a nepBoii 3anBkn
ext_idl i4 HoBbIli BHELWHWIT HOMEeP A1 NepBoi 3a1BKM
order_id2 i8 Homep BTOpOIi yaansemoli 3asBku
amount2 i4 HoBoe KonM4ecTBO eAnHNL, MHCTPYMEHTa /1 BTOPOV 3a5BKM
price2 cl7 HoBas ueHa Ana BTOpPOWi 3aaBkn
ext_id2 i4 HoBbIli BHELLHWI HOMEep A1 BTOPOI 3as1BKM
is_check_limit i4 0 Mpu3Hak NpoBepKM NMMUTOB
ncc_request i1 0 MpusHak 3anpoca K HKL| Ha 3akntioveHne caenok ¢ y4acTHUKOM
TOproB.
client_code c3 Kog, knneHTa
isin_id i4 YHVKasbHbIN YACI0BOW NAEHTUUKATOP NHCTPYMEHTA
compliance_id cl . Cnocob BBoJa 3asBKU
Ta6n. 127. Pe3ynbTat BbINOJIHEHUA
Nma napameTtpa Tun 3HauyeHue no |OnucaHune
YMO4aHUIo
code i4 Koga Bo3Bparta
message c255 TekcT coobLeHus
order_idl i8 HoBbIli HOMEp NepPBOIA 3asBKK
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Nms napameTtpa Tvn 3HauyeHne no | Onucauvne
YMO4aHUio

order_id2 i8 HoBbIli HOMep BTOPOI4 3asBKU

Kogpl Bo3Bpara KoMmaHzbl:

0 ycnex BbINO/IHEHWA onepauun

[pyroe 3HaueHve owmbka

MprMeyaHus (B HacTosieM MNpumevaHun TEpMUH "06BbEM" 03HAYaET KONIMHYECTBO eAVHUL, MHCTPYMEHTA):

» MapameTp regime onpeaensieT pexum paboTbl KOMaHAbl U MOXET NPUHUMATL CefyoLIMe 3HaUYEHNS:
0 He mMeHATb 06bEMBI 3a5BOK. OCTaeTcs TekyLWil hakTUuecknini 06bemM 3asBOK B cucteme. MNpucnaHHble KoNnyecTsa UrHOPUPYHOTCS.
1 W3meHnTb 06BEMBI 3a51BOK. EC/IM 3aBKM HalifjeHbl, BMECTO HUX BbICTABNSAIOTCA 3a8BKWN C MPUCIaHHBIMU LEEHON N 06EMOM.

2 CHatb cTapble 3aaBku. Ecnn 06beM XxoTs Obl OAHOVI N3 3a4BOK He coBMagaeT C NpucnaHHbIM, yaanaTca 06e 3asBKu. VIHaue - Bbl-
NOJTHAETCA CABUI.

3 YcTaHoBWTb 0GBEMBI 3a5IBOK PABHLIMY MPUC/IaHHBIM 3a BbIYETOM CBEAEHHOI YacTy 3asBKM (He MeHbLue 0). Ecnv npucnaHHbIii 06bem
MeHbLUE CBEAEHHOI YacTu 3asBKU, yAANSIOTCS 06e 3asiBKU.

* MNone is_check_limit MoXeT NpPUHUMATL CriedyoWwme 3HaYeHNs:
0 He BbINONHATL NPOBEPKY IMMUTOB
1 BbINONHATL NPOBEPKY JIMMUTOB
» [1ns HOBBbIX 3a5BOK MPOBOANTCSA NpoLiefypa ayKLuoHa.
» CABur 3asiBOK BO3MOXEH TO/IbKO B pamMKax OHOro TOProBoro MHCTpyMeHTa. To/IbKO MO OAHOMY K/TMEHTCKOMY PErncTpy.
* Henb3a casurarb 3asiBKU N0 CBA3KAM.
* Henb3a casurartb afpecHble 3asBKu.
 [pu caBure Henb3a MeHATb Hanpas/ieHNe 3asBKU.
* YpaneHHas (Wiv nepefBuHyTas, Uan NONHOCTLIO CBEefleHHas) 3asBKa He NepeBbICTaBAETCS; BblAaeTcs CoobLLeHne 06 oLnbKe.

» Ecnu npu casure napbl 3aBOK OfHA M3 HUX He HalgeHa Wnu He MOXeT ObiTb NepeaBuHYyTa, AEVCTBUSA CO BTOPON 3asBKOW Takke He
Npou3BOAATCS C Bblfayeli cCoobLEeHN 06 OLLMOKE.

* Ecnun ase 3asBK1 NPOTUBOMNOMOXHOIO HaMpas/eHNA CABUIaloTCA Takum o6pa30|v|, 4YTO UeHbl 3a8BOK NnepecekarTcd, napamMeTpbl cHnuTa-
H0TCA HEKOPPEKTHbIMU, CABUTI HE BbINOJ/THAETCA, BblAaeTCA coo6|_u,eH|/|e 06 owunbKe.

« Ecnv npu casure napbl 3asiBOK 0fHA M3 HUX HATKHyNach Ha KPOCC-cAenky (CBefeHue ¢ 3asiBKOi oT Toro xe VHH, 6o KaMeHTCKoro
perncTpa), oHa oTKaTbIBAeTCA, a Apyras 3asBKa cBUraeTcs.

* [Mpu nepeasunxke 3asBOK date_exp NepeHoCATCA B HOBbIE 3adABKN.

» B pesynbratax 06paboTkn KomaHabl nons order_id1 v order_id2 3anonHATCA HOMEpPaMu HOBbIX 3aBOK. B cnyyae, ecnv 3asBka
He 6blna BbiCTaB/eHa, COOTBETCTBYIOLLEE NOoe 06HyNseTcs.

* BbicTaBneHve npusHaka ncc_request o3Hayvaert, 4To nsmeHsetcsa "3anpoc K HKLL Ha 3ak/iodeHne caenok ¢ y4acTHUKOM Topros”. W3-
MEHATb 3anpoChl MOXET TOIbKO YHACTHUK KIMPUHTA, HE ABNAIOLWMIACSA OLHOBPEMEHHO YYaCTHUKOM TOProB, 1 TOMbKO C SIOTMHOB YPOBHS
P® 1 B®.

* Ecnu casur 3asaskn Tuna Book-or-Cancel npnBoanT K €e UCNOJIHEHUID, TO CABUI OTKaTbiBaeTCA, a CaMa caBuraemMmas 3asiBka OCTaeTcs
B cucteme.

* Ecnu npu casure napbl 3a8BOK Tuna Book-or-Cancel o4Ha M3 HMUX HaTKHy/Nacb Ha UCMNO/IHEHNE, OHa OTKaTblBaeTCA, a Apyrasa 3asdaBka
capuraeTca.

» Mone compliance_id MOXeT NPUHUMATL CleaytoLive 3HaUYeHUs:
" " (npoben nnu nycras cTpoka) He 3anonHeHo/He 3apaHo
PyuHoi1 BBOA,
B pesynbrate cpabartbiBaHWs YCNIOBHOTO NopyyeHust (CTon-nocc)

B pesynbrate paboTthl anroputma-poborta

B pesynsrare asiroputMa aBToc/iejoBaHust

O » 1 O =

3akpbITvie No3uLmKn B pesysstare He ncnonHeHHoro MarginCall

180



12.04.2024 PLAZA Il wnto3 Bepcua 7.24

O6pallaeM BHMMaHve, 4To napameTp compliance_id He BAMSIET Ha 3aKIlO4YeHUe CAENKW, He MNPOXOAMT HUKaKOW NpoBepKu
Ha [onycTuMble 3HAYeHUs U 6e3 M3MeHeHuli oTobpaxaetcs B wno3e (FORTS_REFDATA_REPL:orders_log/multileg_orders_log,
FORTS_USERORDERBOOK_REPL:orders) u nepegaetcsi B 0T4eTbl Perynsatopa. Vicnpasutb ero nocthakTym HEBO3MOXHO.

5.5. Metop IcebergAddOrder - lJo6aBneHne aiic6epr-3asBoOK

Tun coobLeHns: 475
Tvn O0TBETHOro co06LLeHus: 180
Vcnonbsyetcs ans gobasneHvs acbepr-3asBok.

Ta6n. 128. Bxoagsawume napameTpbl

Nmsa napameTtpa Tun 3HaueHue no | Onucaxue
YMO4aHUIo

broker_code c4 Kog, 6pokepckoit dovpmbl

isin_id i4 YHVKasbHbIN YACOBOW UAEHTUUKATOP NHCTPYMEHTA

client_code c3 Koga knneHTa

dir i4 HanpasneHus 3aaBku

type i4 Bup 3asaBku

disclose_const_amount i4 KonnuectBo eAnHUL, MHCTPYMEHTA B MOCTOSIHHOW COCTaBAsAo-
el "BcnbiBaoLein” (BUAUMOINL) yacTu aiicbepr-3asBkm

iceberg_amount i4 O6Luee KONMYECTBO UHCTPYMEHTOB B aiicbepr-3asBke

variance_amount i4 0 AMNAMTYga OTK/IOHEeHUs (B KOHTpakTax) CriyyaiHol Haf6aBku
K BCN/IbIBatOLLE YacTun aicbepr-3assku

price cl7 LleHa 3asBku

comment c20 Mone koMmeHTapus. JobaBnsercs B 3asBKy, CAenky. MoxeT
1cnonb3oBaTbCs N0 COGCTBEHHOMY YCMOTPEHUIO pa3paboTym-
KOB LL/HO3a.

ext_id i4 0 BHeLwHWiA HoMep. [lo6aBnsieTcs B 3asBKy, CAeNKy

is_check_limit i4 0 Mpu3Hak NPoBEPKM IMMUTOB LiEHbI

date_exp c8 [Jata ncreuenus 3assku. [Jobasnsercs B 3asBKY.

dont_check_money i4 0 Mpu3Hak pacyeTa pMCKOB MO KIMEHTCKOMY pasfesny no faHHow
3anBke

ncc_request i1 0 MpusHak 3anpoca K HKL| Ha 3aknioveHne cAenok ¢ y4acTHUKOM
TOpros

compliance_id cl " Cnocob BBOAa 3asBKM

Tab6n. 129. Pe3synbraT BbINOMHEHUSA

Nmsa napameTtpa Tvn 3HauyeHne no | OnucaxHve

yMoO4aHuio

code i4 Kog Bo3Bparta

message c255 TekcT coobLLeHus

iceberg_order_id i8 MpaeHTndmkaTop anicbepr-3asBku

Kogbl Bo3BpaTa KoMaHfbl:

0 ycnex BbINOMIHEHNA onepaLun

[pyroe 3HayeHue owmbka

MpumeyaHus:

* Mone dir MOXET NpUHMMATb CrneaytoLme 3HaYeHNs:
1 3asBKa Ha NOKYyMnKy
2 3asBKa Ha Npogaxy

 Mone type MOXeT NpYHMMATb CneaytoLme 3Ha4eHNs:

1 KOTUpOBOYHAsA 3asBKa (OCTAETCA B O4epeay Nocsie YaCTUYHOMO CBEAEHNS)

4 3anBka Book-or-Cancel (Lenmkom BCTaeT B CTakaH Win CHUMaeTCs)
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* B none price 3afaétca LeHa 3asaBK/ B CTPOKOBOM BMAE ‘nnnnnnnnnn.mmmmm’.

* MNone is_check_limit MOXeT NpUHUMATL CreayoLme 3HaYeHNs:
0 He BbINOMHATL NPOBEPKY JIMMUTOB
1 BbINONHATL NPOBEPKY JIMMUTOB

* B none date_exp 3agaétca gara ucteyeHuns 3asasku B suge 'YYYYMMDD'. Ecnu B KayecTBe JaHHOIo napameTpa nepegaércs nycras
CTpOKa, TO 3asBKa cunTaeTca 06bI4HON. MNpu 3a8aHHON AaTe 3asBka byAeT aBToMaTU4eCky NepeBbICTABAATLCS B CNEAYIOLLYI0 CECCUIO,
HO - Mosnyyas Npy 3TOM HOBbI HOMEp 1 HOBOe BpeMs. TakiM 06pa3om MoslyvatoTCs «MHOTOAHEBHbIE» 3aBKU. Bpems nx xusHu — oo
ncTeveHVs patbl. 3as8BKM C UCTEKLIER AaToli 6yayT aBTOMaTMYeCckn CHUMAaTbCS Moc/e 3aBeplueHnst BedepHeli ceccun (eCnu oHa ecTb
B 3TOT fleHb), YXXe HOoublo. [1pn nepesbICTaBNEHNN [eNatoTCs NMPOBEPKN Ha Ha/IMUMe UHCTPYMEHTA, KMeHTa, JOCTaTO4HOCTU CPefCTB.
JonycTumblil fuanasoH faTbl: >= CerogHsALWHEro AHs, <= 0AHOro roga snepes.

» MapameTp 3aa8kn dont_check_money npvHUMaEeT criefylowme 3HaveHns:
o 0 - npoBepsiTb 06ecneyeHrie Ha ypoBHE K/IMEHTCKOro pasaena

o 1 - He NpoBepATb obecneyeHne Ha YPOBHE K/IMEHTCKOro pasaena

MapameTp MOXeT UCMNoNb30BaTLCA JIOTMHOM, UMEOLUM CneunasibHoe paspelleHue. B cnyyae, ecnim ,D,aHHbIVI (bnar 6y,u,eT YCTaHOBNEH Y
3asBKu, I'IO,EI,aBaeMOVI C /10IMMHa, y KOTOpOro faHHOe paspelleHne OTCYyTCTBYET, 3asBKa 6y,qu OTBEPrHyTa.

* BbicTaBneHve npu3Haka ncc_request o3Havaer, 4To 3asBka asnsetcs 3anpocom K HKL, Ha 3aknoyeHne cAenok ¢ y4acTHUKOM TOProB.
Vcnonb3yeTtca Ans yperynmpoBaHus HEUCMNOMHEHHbIX 06A3aTeIbCTB yYacTHVKa TOProB nepej yYacTHUKOM K/IMPWUHTa, B TOM uucne, B
Cnyyae Hefj0CTaTO4YHOCTN 06ecneyeHns yyacTHIKa TOpros. 3anpoc MOXeT NoAaBaTbCs TOMbKO YYACTHUKOM K/IMPUHTA, He ABASIOLLMMCS
O[JHOBPEMEHHO Y4aCTHUKOM TOPrOB, W TO/bKO C SIOTVIHOB YPOBHA P® 1 bd.

» Mone compliance_id MOXET NPUHMMATL CleAyoLive 3HaUYEHUS:

" " (npoben nnu nycras cTpoka) He 3anonHeHo/He 3agaHo

M PyuHoi1 BBOA,

S B pesynbrate cpabaTtbiBaHWs YCOBHOIO NopyyeHust (CTon-nocc)

R B pesynbrate paboTthl anroputma-poborta

A B pesynbrarte anroputma aBToc/1ef0BaHNA

D 3akpbITrie No3unLmKn B pesysstare He ucnonHeHHoro MarginCall

O6pallaem BHMMaHve, 4To napameTp compliance_id He BAMSIET Ha 3aKIlO4YeHUE CAENKW, He MNPOXOAMUT HUKaKOW NpoBepKu

Ha gonycTumble 3HaYeHUst U 6e3 M3MeHeHuli oTobpaxaercs B wo3e (FORTS_REFDATA_REPL:orders_log/multileg_orders_log,
FORTS_USERORDERBOOK_REPL:orders) u nepegaetcsi B 0T4eTbl Perynsatopa. Vicnpasutb ero nocthakTym HEBO3MOXHO.

5.6. MeTtopg IcebergDelOrder - YaaneHue aiicoepr-3asaBoK

Tun coobLeHns: 464

Tun oTBETHOrO cO06LEHNsA: 182

Vcnonb3ayetcs ansa yaaneHus aincbepr-3asaBok. KomaHaa MoxeT oTpabarbiBaTb kak o public_order_id, Tak 1 no private_order_id. KomaHga
no public_order_id 6yayT paboTtarb TO/IbKO, €C/IV BUAMMAS YaCTb C TaKUM HOMEPOM ELLEe ecTb B cucteme (He Gblnia cBefieHa), B NPOTUBHOM
cnyyae 6yAeT Bo3BpalleHa owmnbka 06 OTCYTCTBUM 3asBKM C Takum HOMepoM. [oToMy pekomeHayem paboTaTth ¢ aicbepr-sasskamu no
private_order_id.

Ta6n. 130. Bxogsuwue napameTpbl

Nma napameTtpa Tun 3HauyeHue no |OnucaHune
yMO4aHuio
broker_code c4 Koga 6pokepckoit oupmbl
order_id i8 Kog, 3asBkun ans yganexnus
isin_id i4 YHVKasbHbIN YAC/IOBOW UAEHTUUKATOP NHCTPYMEHTA
ncc_request i1 0 Mpu3Hak 3anpoca K HKL, Ha 3aknto4yeHne caenok ¢ Y4acTHUKOM
TOproB.

Ta6n. 131. Pe3ynbTat BbINO/IHEHUA

Mmsa napameTtpa Tvn 3HaueHune no | OnucaxHve
yMoyaHuto

code i4 Kog Bo3sBparta
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Nms napameTtpa Tvn 3HauyeHne no | Onucauvne
YMO4aHUio
message c255 TekcT coobLeHus
amount i4 KonnuectBo eayHNL, UHCTPYMEHTA B yAa/1EHHOI 3as1BKe

Kogpl Bo3Bparta KomaHzbl:

0 ycnex BbINO/HEHNUA onepaLun
[pyroe 3HayeHne oLmbka

MpumeyaHus:

 Kopg Bo3Bpata = 14 (He HaiifeHa 3asBka A4/ yAaIeHs) 03HAYAeT, YTO Takoi 3asiBkU B ouepeay (Ye) HeT. Bo3MOXHO, Homep Henpa-
BWU/IbHBIA U ee cerofiHsa Boo6LLe He 6bl10. HeT cMbic/ia NOBTOPHO (a TeM 60/1ee MHOTOKPATHO) NOChINaTh YAaneHue ¢ TeM Xe HOMEepOM.
Oc06€eHHO 3TO aKTyaslbHO /151 aBTOMATUYECKUX CUCTEM.

* BbicTaBneHuve npusHaka ncc_request o3Hayvaer, 4yTo yaanserca 3anpoc B HKLL Ha 3ak/toueHne cAernok ¢ y4aCTHUKOM TOpPros. Yaanatb
3anpocCbl MOXET TO/IbKO YHaCTHUK KNTMPUHra, He FlBI'IHIOLLI'VIVICFl OAHOBPEMEHHO Y4aCTHNUKOM TOProB, U TO/ILKO C IOTMHOB YPOBHA P® 1 B&.

5.7. MeTtop IcebergMoveOrder - NsmeHeHUue ailicOoepr-3asaBoOK

Tun coobleHns: 477
Tun oTBETHOro co06LLeHns: 181

Vcnonb3ayetcs Ans u3MeHeHus aiicbepr-3asBok. KomaHaa MoxeT oTpabaTbiBaTh kKak no public_order_id, Tak n no private_order_id. KomaHga
no public_order_id 6yayT pa6oTtaTb TO/IbKO, €C/IN BUAMMAS YaCTb C TaKUM HOMEPOM ELLEe eCTb B cucteme (He 6blsia cBefieHa), B NPOTUBHOM
cnyyae 6yAeT Bo3BpaLleHa owmnbka 06 OTCYTCTBUM 3asBKM C TakuMm HOMepoM. [oToMy pekomeHayem paboTaTth ¢ aicbepr-sasskamu no
private_order_id.

Ta6n. 132. Bxogsuue napameTpbl

Nma napameTtpa Tun 3HauyeHue no |OnucaHune
yMOYaHuio
broker_code c4 Kog, 6pokepckoit dovipmbl
order_id i8 MaeHTndmkaTop n3MeHseMoii 3anBkn
isin_id i4 YHVKasbHbIN YACOBOW UAEHTUUKATOP NHCTPYMEHTA
price cl7 HoBas ueHa 3aaBKkun
ext_id i4 HoBbI BHELLHWIT HOMEep 3asBKu
ncc_request i1 0 Mpu3Hak 3anpoca K HKL, Ha 3akntoyeHne caesok C y4aCTHUKOM
TOproB.
is_check_limit i4 0 Mpu3Hak NpoBepKM NMMUTOB
compliance_id cl . Cnocob BBoAa 3asBKU
Ta6n. 133. Pe3ynbrart BbINOMHEHUsA
Nmsa napameTtpa Tvn 3HaueHune no | OnucaxHve
YMOMYAHUIO
code i4 Kop Bo3sBparta
message c255 TekcT coobuieHus
order_id i8 HoBbIil ngeHTUdMKaTOp 3asBKK

Koppbl Bo3Bparta KomaHzbl:

0 yCnex BbIMOMIHEHNS onepaLun
[pyroe 3HayeHune owwmbka
MpumevaHus:

* MNone is_check_limit MoXeT NpUHUMATL Credylowme 3HaUeHNS:
0 He BbINOMHATL NPOBEPKY NMMMUTOB
1 BbINONHATb NPOBEPKY JIMMUTOB

* BbicTaBneHve npusHaka ncc_request o3Hayvaert, 4To nsmeHsetca "3anpoc K HKLL Ha 3ak/ioueHne caenok ¢ y4acTHUKOM Topros". U3-
MEeHATb 3anpoCbl MOXET TOJIbKO YY4aCTHUK K/TMPUHIa, HE HBﬂﬂmmmﬁCﬂ O0AHOBpeMEHHO y4aCTHUKOM TOProBe, U TOJIbKO C JIOTMHOB YPOBHSA
P® 1 BO.
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5.8.

Mone compliance_id MOXET NPUHMMATb CeAyloLme 3HaYEHUS:

" " (npoben nnu nycras cTpoka) He 3anonHeHo/He 3agaHo

PyuHoli BBOA

B pesynbrate cpabarbiBaHWsi yC/I0BHOMO NopyveHns (CTon-a10cc)
B pesynbrarte paboTbl anroputma-pobota

B pesynbrare anroputma asTocnefosaHuns

o >» X1 un Z

3akpbITvie No3uLmmn B pesystare He ncnosHeHHoro MarginCall

ObpauiaeM BHMMaHWe, 4YTo napameTp compliance_id He BNWSIET Ha 3ak/lOUYEHVWE CAEMKW, He MPOXOAMT HMKaKo NpOBEPKM
Ha [JONyCTMMble 3HAYeHUs1 U 6e3 M3MeHeHuin otobpaxaetcs B wo3e (FORTS_REFDATA_REPL:orders_log/multileg_orders_log,
FORTS_USERORDERBOOK_REPL:orders) n nepegaetcsi B 0T4eTbl Perynsitopa. MicnpaButb ero nocthakTym HEBO3MOXHO.

MeTtog ChangeClientMoney - ameHeHue KJIMeHTCKUX JIMMUTOB

Tun coobLueHns: 458

Tun OTBETHOrO CO06LLEeHNs: 187

Mpoueaypa No3BOMSET MEHSTb AEHEXHbIE NIMMUTbI MO K/TMEHTCKOMY CYETY.

Ta6n. 134. Bxogswue napameTpbl

Nma napameTtpa Tun 3HaueHue no |OnucaHune
yMO4aHuio
broker_code c4 Kog, 6pokepckoit dovipmbl
mode ul Pexunm paboTbl kKOMaHb!
code c3 Kopg, knneHTckoro cyeta
coeff_im cl7 KoathdmumeHT knueHtckoro N
is_auto_update_limit i4 -1 Mpu3HaK aBTOMATNYECKON KOPPEKLMU IMMITA HA BEIMYMHY [,0-
Xofa npu 3akayke nocne KInpuHra
check_limit i4 1 dnar NpoBepkn Ha [OCTAaTOUYHOCTbL CPEACTB
limit_money cl7 JIMMUT fleHeXHbIX CpeacTB

Ta6n. 135. Pe3ynbraT BbINOMHEHUS

Nma napameTtpa Tun 3HaueHue no |OnucaHue
yMoO4YaHuio

code i4 Kog Bo3Bpara

message c255 TekcT coobLieHus

Kogbl Bo3BpaTa KOMaHab!:

0 ycnex BbINOMIHEHUS onepauun
[pyroe 3HayeHue owmbka
MpumeyaHus:

Pexum paboTbl koMmaHabl (none mode):

11  YganuTb MMUT, OTK/IHOUMTL NPOBEPKY Ha AOCTATOYHOCTb CPEACTB

12 YcTaHOBUTb IMMUT AEHEXHbIX CPeACTB B pasmepe 1imit_money
13 V3MeHWUTb NUMUT AEHEXHbIX CPEACTB Ha BeNuunHy 1imit_money

Mpu3Hak is_auto_update limit ycTaHOBMEHHbIA B 3Ha4YeHue "1" N03BONSET aBTOMATU3UPOBATbL NPOLECC M3MEHEHNS IMMWTOB MO
pesynbTatam npeablayliero aHa. 3HaveHune "-1" ana napameTtpa is_auto_update limit o3HauyaeT, YTO 3HAYEHWE He 3a[aHo Mosib-
3oBaresiem.

[na naveHeHus napavetpa is_auto_update_limit vcnonb3yiite pexum 13 ¢ napameTpom 1imit _money=0.

» B napametpe check_limit MOXHO yKa3aTb crefylolme 3HaYeHns:

0 He BbINOMHATL NPOBEPKY, NPON3BECTU GE3YCNIOBHOE N3MEHEHWE NUMUTA

1 BbINONHATL NPOBEPKY. VI3MeHeHNs Npon3BOAATCA TOMBLKO NPU AOCTAaTOYHOCTU CPELCTB
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» [yctasa cTpoKa, 3afaHHasa B nose tuna cl7, AaeT BO3MOXHOCTb NPW NOCbINIKE KOMaHAbl HE U3MEHATb 3HaYeHue napamerpa, kotopoe
nonb3oBartesib paHee yXxe oTnpaBu/1 B TOProByrd CUCTEMY.

5.9. MeTtog ChangeBFMoney - 13meHeHue numutoB bd

Tun coobueHuns: 426
Tvn oTBETHOrO coo6LeHns: 107

Mpoueaypa No3BOSISIET MEHATH AEHbIM N0 cBoUM B®. Mpy 3TOM, Npu yBENUYeHUN cueTa B®, HegocTarolwye AeHbM CHAMAKOTCS CO cueTa
camoii P®, a npn ymMeHbLLEHUM, [EHbIV BO3BPALLAOTCS Ha cueT PO.

Ta6n. 136. Bxogswue napameTpbl

Nmsa napameTtpa Tun 3HaueHune no | Onucaxue
YMOTYaHUIO
broker_code c4 Kog, 6pokepckoin davipmbl
mode i4 Pexunm paboTbl kKOMaHab!
code c2 Koa B®
limit_money cl7 JIMMUT fleHeXHbIX CpescTB
Ta6n. 137. Pe3ynbTat BbINOSIHEHUA
Nms napameTtpa Tvn 3HauyeHne no | Onucauvne
YMOTYaHUIO
code i4 Kog Bo3Bparta
message c255 TekcT coobLLeHus
Kogpl BO3BpaTa KoMaHgbl:
0 ycnex BbINO/IHEHWA onepaLun

[pyroe 3HaueHuve owmbka
MpumeyaHus:
* PexuMm paboTbl koMaHabl (Mone mode):
12 YcTaHOBUTb IMMWT paBHblii 1imit_money

13  W3meHuTb numuT 1imit_money

« MMpoueaypa AOCTYNHA TOMLKO TOMY JIOTMHY L/03a 0T P®, KOTOpoMy ALMUHACTPATOP TOProB NPOCTaBu/ HEO6XoAMMbIe Npasa.

5.10. Metopg OptChangeExpiration - MopyyeHus Ha akcnupayuio onuuoOHOB

Tun coobuenuns: 471

Tvn OTBETHOrO coo6LeHns: 190

Mopava nopyquMVl Ha A0CPOYHYH0 3KCnupaumnio onynoHoB, HaA OTMEHY aBTOMaTN4ecKon 3Kkcnupaumn onuymoHoB.

Ta6n. 138. Bxogsuwue napameTpbl

Nmsa napameTpa Tun 3HaueHue no |OnucaHue
yMonyaHuio
broker_code c4 Kog, 6pokepckoin davpmbl
mode i4 Pexunm paboTbl kOMaHab!
order_id i8 Homep nopyyeHusi Ha akcnupauuio
code c3 Ko knneHTa
isin c25 Kop, nHCTpymeHTa
amount i8 0 SKCnupmpyemoe KoNm4ecTso
Ta6n. 139. Pe3ynbraT BbINOMHEHUS
Nmsa napameTpa Tun 3HaueHue no | OnucaHue
yMonuaHuio
code i4 Kog Bo3Bpara
message c255 TekcT coobLieHus
order_id i8 Homep nopyuyeHuns Ha akcnupaumio

185




12.04.2024 PLAZA Il wnto3 Bepcua 7.24

Kogbl Bo3BpaTa KOMaHab!:

0 ycnex BbINO/IHEHWA onepauun
[pyroe 3HaueHue oLmbka
MpumeyaHus:

» Pexum paboTtbl komaHabl (none mode):
11 YpanuTtb
12 [Oo6aBuTb/O6HOBUTL

» NS nopyyeHuii Ha aKCNUpaumMio KNo4YeBbIMU MONAMY ABNAOTCS isin v code. [1ns ogHOM koMGuHaumm "isin + code" Henb3s nogarb
60/1ee 0HOTO NOPYYEHUsT Ha AKCNMPaLUIO.

 MNpwn pobasBneHun HOBOrO NOPYYEHUs Ha 3Kcnupauuio B none order_id Heobxoammo 3azasaTth "0". CriefyeT NOMHUTbL, YTO €C/iM B CU-
CTEMe Yye CyLLeCTBYeT NopyvyeHue ¢ Taknumm xe "isin + code", To0 BMecTo fo6as/ieHNs HOBOrO BbIMOIHUTCA U3MEHEHWE CYLLECTBYIO-
LLLero nopyyeHus.

» Onepauyum "Delete" nnn "Update" nopyyeHuii MOXHO NMPOV3BOAUTD:
o Mo order_id (code v isin He 3afaHbl).
o Mo code + isin (order_id=0).

o lMo order_id n code + isin. B aToM c/lydae nocne HaxoxaeHusi nopyyeHus no order_id, B HeM NpoBepsieTcsi cooTBeTCTBME code 1 isin
NPUCNAHHBIM 3HAYEHNSM.

* B TOproeoii cucteme ecTb BO3MOXHOCTb OTKa3aTbCsl OT aBTOMATUYECKO 3KCNMpaLM OMNUMOHOB. [/ 3TOro B Noc/ieAHuii AeHb o6patlle-
HUS OMLMOHOB HEOGXOAMMO NoAAaTh NMOpyUYeHUe Ha IKCNMPaLMI, B KOTOPOM yKasaTb B Mojsie amount oTpuLaTesibHoe (CO 3HaKOM MUHYC)
KO/IMYECTBO KOHTPAKTOB.

5.11. Metop FuturesExecutionRequest - MopyyeHuAa Ha NCNOSIHEHNE OAHO-
AHEBHbIX (PbIOYEPCOB C aBTONPOJIOHrauuen

Twun coobueHns: 470

Tvn OTBETHOro CO06LLEeHNs: 189

Mogava nopyqum?l Ha ncnosiHeHne ogHoAHEBHbIX CbbiOLIepCOB Cc aBTOI‘IpOI‘IOHFaLl,VIeVI. MoxHo ,lJ,OGaB}'IFITb, N3MEHATb N yAanATb NOPyYeHna.

Ta6n. 140. Bxoasauwme napameTpbl

Nma napameTtpa Tun 3HauyeHue no | OnucaHune
yMO4aHuio
broker_code c4 Kog 6pokepckoit oupmbl
mode i4 Pexunm paboTbl kKoOMaHb!
order_id i8 0 Homep nopyyeHusi Ha UCNosHeHne
code c3 MocnegHne 3 cMBO/IA KIMEHTCKOrO Koda
isin c25 Koga dobrouepca
amount i8 Konnyectso KOHTPAKTOB K MCMOMHEHWIO

Ta6n. 141. Pe3ynbTat BbINO/IHEHUA

Nmsa napamertpa Tun 3HauyeHne no | Onucaxuvne
YMOYaHUIO
code i4 Koga Bo3Bparta
message c255 TekcT coobLLeHus
order_id i8 Homep nopyyeHusi Ha UcnosiHeHne

Kogpl Bo3Bparta KomaHzbl:

0 ycnex BbIMOMHEHNS onepaLn
[pyroe 3HaueHne owmbka
MpumeyaHus:

* Pexnm paboTbl komaHabl (Mone mode):
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11  Ypanutb
12 [Oo6aBuTb/O6HOBUTL

» [1ns nopyyeHuii Ha UCMOTHEHUE K/THOYEBLIMI NOMSIMU SIBASAOTCA isin n code. Ans ogHOW KOMGUHauuy "isin + code" Henb3si nogaTb
60nee 0HOro NOPYYeHUst Ha UCMOMHEHNE.

 Npwn pobasneHUn HOBOrO NOPYYEHUs Ha UCNONHeHWe B none order_id Heobxoaumo 3agasatb "0". CnefyeT NOMHUTb, YTO €C/IN B CU-
CTEME YXe CyLLeCcTBYeT NopyyeHue ¢ Taknumm xe "isin + code", To BMecTo fo6as/ieHNs HOBOIO BbINOMHUTCA U3MEHEHNE CYLLECTBYIO-
LLero Nopy4YeHus.

» Onepauum "Delete" nnu "Update" nopyyeHuii MOXHO NPOM3BOAUTL:
o Mo order_id (code n 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.

* [MopyueHue Ha UCMOSHEHNE He MOXET BbiTb YAANEHO (M3MEHEHO), EC/M OHO A06ABNIEHO OT SI0rMHA 60/ee BbICOKOMO YPOBHS.

5.12. Metop FutChangeClientProhibit - ameHeHMne KNMEeHTCKUX orpaHuyYeHuni
Ana obouepcos

Tun coobuenuns: 469

Tvn OTBETHOrO CO06LLeHNs: 115

Ta6n. 142. Bxogsauwme napameTpbl

Nma napameTtpa Tun 3HaueHune no |OnucaHne
YMO4aHUIo
broker_code c4 Kog, 6pokepckoit dovpmbl
mode i4 Pexu1m paboTbl KOMaHb!
code c3 Kop, knneHTckoro cyeta nnm '%%%' - no scem
base_contract_code c25 Kof 6a30BOro aktuea uam ‘%' - no BCeM
isin c25 Kof MHCTpyMeHTa nnm '%' - no Bcem
state i4 OrpaHuyeHune
state_mask i4 Macka gns napameTpa state
client_priority i4 KnvueHTckuii npuoputeT
Ta6n. 143. Pe3ynbraT BbINONMHEHUS
Nma napameTtpa Tun 3HauyeHue no |OnucaHune
yMO4aHuio

code i4 Kog Bo3Bpara
message c255 TekcT coobLleHus
Kogbl BO3BpaTa KoMaHAb!:
0 ycnex BbINOMIHEHNA onepaLun
[lpyroe 3HavyeHne owmbka
MpumeyaHus:
« [Mone mode onpeaensiet pexumm paboTbl KOMaHAbI:

11 ypanuTb

12 yctaHoBuUTbL (update/insert)
* lMone state MOXeT NPUHMMATb CNeaytoLme 3Ha4YeHNs:

0 PaspelueHbl Bce onepaumn. Vicnonb3yeTcsa 4151 TOYEYHOro paspeLleHns B c/lyyae Haimumnsa 6onee LMPOKOro 3anpeTa;

1 3anpet Ha OTKpbITME NO3NLWUIA;

2 3anpeT Ha BbICTaB/IeHne NobbIX 3a9BOK;
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3 3anpet Ha OTKpbITME NO3ULMIA Ha NPoAaXY;
0x08 3anpeT 6pokepa Ha nogadvy nopyyeHunii Ha Skcnypauuio;
0x10  3anpet MMaBHoro Tpeigepa P® Ha nogady nopyyeHuit Ha dxcnmpauymio. Ho eMy camMomy - MOXHO;
0x20 3anpeT Ha 3anpoc NoToka MKBMAHOCTM 6e3 aBTonoaTBepxaeHus (RFS);
0x40 3anpeT Ha 3anpoc noTtoka nukemgHoctn (RFS);
0x80 3anpeT Ha 3aK/toyeHns CAeNkn Npn HeLoCTaTOuHOM KonmyecTse KOoTMpoBok (RFS);
0x100 3anpet Ha 3anpoc NoTokKa AMKBUAHOCTU C OrpaHnYeHemM BpeMEHU XM3HU KOTUPoBOK (RFS).

BuToBas macka state_mask onpegensier Te 6UTbl Nonsi state, 3Ha4EHUS KOTOPbIX HEOOXOANMO U3MEHNTbL B pPe3y/ibTaTe BbIMOSIHEHUS
KOMaHzbl. Hanpumep, B CyLecTBYIOLLEM B CUCTEME 3anpeTe Ha[o M3MEHWUTL TOSIbKO 3anpeT no 3asskam (0-3), He Tporasi ocTasibHble
6UTBI, B 3TOM C/lyyae AaHHbI NapameTp JO/MKEH yCTaHaBIMBaTbCA = 3, U onepauyusi 6yAeT BbINOSHEHA TOMbKO Haj NepBbiMU 2-Msi
6utamu nons state.

* [pwn 3ag4aHnn KOHKPETHOTO MHCTPYMEHTA B Nnosie isin cnefyer ykasbiBaTb KO COOTBETCTBYyHOLWErO BA B none base_contract_code.
» Mone client_priority MOXeT NPUHUMATL CleaytoLive 3HaUYeHUs:

10  HW3KWiA

11 cpepHwii

12 BbICOKMIA

Ecnun B komaHge B none client_priority ykasaHo 3HaueHue "10", "11" unm "12", T0 BbICTABNAETCA 3anpeT C yka3aHHbIM N0/b30Ba-
TenbCcKkuii npuopuTeToM. ECm nonb3oBatenbCkmii NPUOPUTET He ykasaH (3HadeHue "0"), To NpMopuTET ByAeT YyCTaHOB/IEH aBTOMaTuye-

CKM1, B COOTBETCTBMM C NapamMeTpammn 3anpeta.

5.13. Metopg OptChangeClientProhibit - ameHeHue KNMEeHTCKNX orpaHnvyeHun

ANs ONUMOHOB

Tun coobLyeHuns: 468

Tun OTBETHOrO CO06LLeHus: 117

Ta6n. 144. Bxogswue napameTpbl

Nmsa napameTtpa Tvn 3HauyeHne no | Onucaxuvne
YMO4aHUIo
broker_code c4 Kog, 6pokepckoit dovpmbl
mode i4 Pexunm paboTbl KOMaHab!
code c3 Kopg, knneHTcKoro cyeta nnm '%%%' - no scem
base_contract_code c25 Kof 6a30BOro aktuea uam ‘%' - no BCeM
isin c25 Kof MHCTpymMeHTa nnm '%’' - no scem
state i4 OrpaHuyeHune
state_mask i4 Macka gns napameTpa state
client_priority i4 KnueHTckuin npnoputet
Ta6n. 145. Pe3ynbraT BbINOMHEHUS
Nmsa napameTtpa Tvn 3HauyeHne no | Onucaxuvne
YMO4aHUio
code i4 Kop Bo3Bpata
message c255 TekcT coobLLeHus
Koabl BO3BpaTa KoMaHAb!:
0 ycnex BbINOMIHEHNSA onepaLun

[pyroe 3HaueHne owwmbka
MpumeyaHus:

* Pexum paboTbl komaHabl (none mode):
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11  ypanuTb
12 ycraHoBUTL (update/insert)

* [Mone state MOXET NpvHMMAaTL Creaylowme 3HaYeHus:

0 PaspeLueHbl Bce onepauunn. Micnonb3yeTtcs A1 TOUEYHOro paspeLLeHuns B Crlydae Hannyms 6osee LIMPOKOro 3anpeTa;
1 3anpeT Ha OTKpbITME NO3ULUIA;

2 3anpeT Ha BbICTaB/IeHMe N0ObIX 3a5BOK;

3 3anpeT Ha OTKPbITUE NO3nLUMI Ha NPOAAXY;

0x08 3anpeT 6pokepa Ha nogady nopyyeHunii Ha Skcnupayuto;

0x10 3anpeT naBHoro Tpeligepa P® Ha nogady nopyyeHuii Ha Skcnupayuo. Ho emy caMoMy - MOXHO;
0x20 3anpeT Ha 3anpoc NoToka IMKBUAHOCTY 6e3 aBTonoaTeepxaeHust (RFS);

0x40 3anpet Ha 3anpoc noTtoka nuksngHoctn (RFS);

0x80 3anpeT Ha 3ak/io4eHns CAENKM NMPY HeJOCTAaTOYHOM KonnyecTBe KOoTupoBok (RFS);

0x100 3anpeT Ha 3anpoc NOTOKa SIMKBUAHOCTY C OrpaHNYEHNEM BPEMEHU XUN3HU KOTUPOBOK (RFS).

» buTtoBas macka state_mask onpegensiet Te 6utbl nons state, 3Ha4eHNS KOTOPbIX HEOBXOAMMO U3MEHUTL B pe3ykTare BbINO/THEHMS
KOMaHAbl. Hanpumep, B CyLeCTBYHOLWMUM B CUCTEME 3anpeTe Hafo M3MEHUTb TOMLKO 3anpeT no 3asskam (0-3), He Tporasi ocTasibHble
6UTbl, B 3TOM C/ly4ae [AaHHblii napameTp AO/MKEH ycTaHaBnMBaTbCcs = 3, U onepauns GyAeT BbIMO/IHEHA TOMbKO Haf NepBbiIMU 2-Ms
6utamun nonsa state.

+ OrpaHuyeHns No hbloyepcam 1 onuyoHaM AeiCTBYT HE3AaBUCHMO.
* MNone client_priority MOXET NPUHUMATL CeAyIoLLMe 3HAYEHUS:
10 Hu3Kuii
11 cpepHwii
12 BbICOKMIA

Ecnvn B komaHge B none client_priority ykasaHo 3HaueHue "10", "11" unm "12", To BbICTABNSETCA 3anpeT C yka3aHHbIM N0/b30Ba-
TenbCkuii npuopuTeToM. Ecnm nonb3osarensCckuii NPUOpPUTET He ykasaH (3HaueHue "0"), To npuopuTeT 6yAeT yCTaHOB/IEH aBToMaTnye-
CKV, B COOTBETCTBUW C NMapameTpamu 3anpeta.

5.14. Metopg ExchangeBFMoney - NepeBog, AeHEXHbIX CPpeacTB Mexay ABYMSA
B® ogHoro PK

Tun coobLeHus: 427

Tun oTBETHOro coobLeHus: 130

MpoLeaypa No3BOMSAET BbINOHATL NEPEBOAbLI CPEACTB MexXAy ABYMSA pas/iMyHbiMu BP, npuHagnexawumu ogHomy PK.

Ta6n. 146. Bxoasauwme napameTpbl

Mmsa napameTtpa Tvn 3HaueHune no | OnucaxHve
yMO4YaHuio
broker_code c4 Kog, 6pokepckoit dovpmbl
mode i4 Pexvm paboTbl kKOMaHb!
code_from c2 Kog B® ans cnucaHwsa cpeacTs
code_to c2 Kop, B® Ha3HayeHus
amount_money cl7 Pa3mep feHexHbIX CpeacTB A/18 nepesoga

Ta6n. 147. Pe3ynbTat BbINO/IHEHUA

Nms napameTtpa Tun 3HaueHue no | OnucaHue
yMonuaHuio

code i4 Kog Bo3Bpara

message c255 TekcT coobuieHns

Koppbl Bo3Bparta KomaHfbl:
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0 ycnex BbINO/IHEHNS onepauumn
[pyroe 3HaueHne oLmbka
Mpumeyanus:

* Pexum paboTtbl komaHabl (none mode):

1 TlepeBop TO/IbKO B TOprax

3 TlepeBof B TOprax u KNnpuHre

5.15. Metop OptRecalcCS - U3MeHeHNe LeHTPa/IbHOro cTpaika

Tun coobueHus: 422

Tvn OTBETHOrO co06LLeHNs: 132

Mpoueaypa No3BOASIET NPOU3BECTM MEPeCUET LeHTPasIbHOro cTpalika, Nno TeM 06s3aTenbCTBaM MapKeT-Melikepa, A/18 KOTOpbIX BblOpaH
BapuaHT nepecyeta LIC «CwmelyeHre no 3anpocy». MpegHasHaveHa o1 MapKeT-MelikepoB.

Ta6n. 148. Bxoasaume napameTpbl

Nmsa napameTtpa Tvn 3HaueHune no | OnucaxHve

yMon4aHuio
broker_code c4 Kog, 6pokepckoit dovpmbl
option_series_id i4 MaeHTndmKaTop ONLMOHHOW cepun

Ta6n. 149. Pe3ynbraT BbINOMHEHUS

Nmsa napameTtpa Tun 3HaueHne no | Onucaxue
YMOTYaHUIO

code i4 Koga Bo3Bparta

message c255 TekcT coobLeHus

Kogfbl BO3BpaTa KOMaHgpl:
0 ycrnex BbIMNOIHEHMS onepaLmm

[Opyroe 3HaueHue oLnbKa

5.16. MeTtop, TransferClientPosition - MepeHoc no3uynii mexay bd

Twun coobueHuns: 430

Tvn OTBETHOrO CO06LeHns: 173

Mpouenypa No3BoAET NEPEHOCUTL NO3ULUM MeXay cyeTaMu CBouX b®.

Ta6n. 150. Bxogsawme napameTpbl

Nmsa napameTpa Tun 3HaueHue no | OnucaHue
yMonuaHuio
broker_code c4 Kog, 6pokepckoit dovipmbl
code_from c7 Koga foHopa
code_to c7 Kog, peunnuexTa
isin c25 Kof HCTpymeHTa
amount i8 Pa3mep nepeHocVMOoii No3numum

Ta6n. 151. Pe3ynbraT BbINOMHEHUS

Nma napameTtpa Tun 3HauyeHue no |OnucaHune
yMO4aHUio

code i4 Kopg, Bo3Bpara

message c255 TekcT coobLleHus

Kogpbl BO3BpaTa KoMaHgbl:
0 ycnex BbINO/IHEHNS onepauumn

[Opyroe 3HaueHue oLmnbKa
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MpumeyaHue:

Mpoueaypa AocTyrnHa TO/bKO TOMY JIOTVHY LUTo3a oT P®, KoTopoMy AAMVHUCTPATOP TOProB NpeAoCcTaBus HEO6XoAVMbIE NpaBa.

5.17. Metop OptChangeRiskParametersNextSession - YnpaBneHue puck-na-
pameTpamu onuUoOHOB

Tun coobLeHns: 434
Tvn oTBETHOrO coobLleHns: 140
MpoLeaypa No3BoNsAET U3MEHUTL PUCK-NAapamMeTpbl OMLNOHOB.

Ta6n. 152. Bxogswue napameTpbl

Nma napameTtpa Tun 3HaueHune no |OnucaHne
YMO4aHUIo
broker_code c4 Kog, 6pokepckoit dovpmbl
client_code c3 Ko knneHTa
num_clr_2delivery i4 0 KonuuyectBo KIMPUHIOB, 3a KOTOpPOE BK/IOYAKTCA CLeHapum

aKkcnupauun ansa pacyeTta puckos no 6rvKHe HeKBapTaﬂbHOVI
cepun onumoHOB AN AaHHOIo pasaena

use_broker_num_clr_2delivery i1 0 Mpu3Hak ncnonb3oBaHnsa 3HaveHus num_clr_2delivery, 3agaH-
HOM Ha ypoBHe 6pokepa

exp_weight c4 0 BecoBoii KoaghhrLmeHT

use_broker_exp_weight i1 0 Mpu3Hak ncnosb3oBaHWsA 3HaveHusa exp_weight, 3agaHHoOM Ha

ypoBHe 6pokepa

short_option_minimum_charge_ratio | c6 MHavBmayanbHbii koadpduumeHT Beca cueHapus SOMC

Ta6n. 153. Pe3ynbTat BbINO/IHEHUA

Mmsa napameTtpa Tvn 3HaueHune no | OnucaxHve
yMo4yaHuio

code i4 Kog Bo3sBparta

message c255 TekcT coobLieHus

Koppl Bo3Bparta KomaHzbl:

0 ycnex BbIMOMHEHNs onepaLn
[pyroe 3HaueHne owmbka
MpumeyaHwe:

Mpoueaypa AocTyrnHa To/bKO TOMY JIOTVHY LUo3a oT P®, KoTopoMy AAMUHUCTPATOP TOProB NpeAocTaBus HEO6X0A MbIe NpaBa.

5.18. Metog ChangeBFParametersNextSession - UsmeHeHne napameTpoB B®P
Y4YaCTHUKOM K/IMPUHTa

Tun coobuenuns: 442
Tvn OTBETHOrO co06LLeHNs: 162

Mpouepypa ncnosnb3yetca AN U3MeHeHus napaMeTpoB b® YyacTHUKOM KaupuHra. Mpoueaypa fOCTyrnHA UCKIUUTENBHO 418 N10rMHa
ypoBHs P®. MpuMeHeHVe 3adaHHbIX NapaMeTpoB MPOVNCXOAUT B BEHEPHWIA KIIVIPUHT.

Ta6n. 154. Bxoasawume napameTpbl

Nmsa napameTtpa Tvn 3HauyeHne no | Onucaxuvne
yMO4aHuio

broker_code c4 Kog, 6pokepckoit dovpmbl

code_bf c2 Koa B®.

margin_type i4 -1 Pexum mapxuposaHus no pasgenam b®. 3 - nonyHertTo, 4 -
HeTTO.

calendar_spread_margin_type i1 -1 Tun mMapXmpoBaHWs KaneHAapHbIX CnpefoB AnA noptdens
B®. 3 - nonyHeTTO, 4 - HeTTO.
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Nms napameTtpa Tvn 3HauyeHne no | Onucauvne
YMOYaHUIO
num_clr_2delivery i4 -1 KonuyecTBo K/IMPUHIOB [0 3KCnNMpauuu 418 Havana pacuyeta
cueHapues akcnmpauun no 6.
exp_weight cl7 Bec cueHapwves akcnupauun ans b® B ntorosom ro.
go_ratio cl7 KoadpdmumeHT utorosoro o gnsa 6.
check_limit_on_withdrawal i4 -1 MpoBepka AocTaTo4HOCTM 06ecneyeHmns no b® npu BBoge/BbI-

BOJle cpeacTB. 1 - npoBepATh, O - HeT.

limit_tied_to_money i4 -1 CooTBeTCTBME TOProBoro simmuta b® cymme cpefcTs Ha pas-
fenax b®. 1- nogaepxneatb cOOTBETCTBUE, O - HE3ABUCUMBIIA
(BMPTYanbHbI) IMMUT.

check_limit_for_orders i4 -1 MpoBepka goctato4yHOCTU obecneveHns no b® npu noctaHoB-
Ke 3aABOK . 1 - npoBepATh, O - HeT.

no_fut_discount i4 -1 3anper 1Ucnonb3oBaHUsA CKUAKM Mo dibrovepcam A1 noptdens
B®. 1-3anperT, O - HeT.

ics_margin_type i1 -1 Tvn MapXnpoBaHMA MEXKOHTPaKTHbIX CNPeoB. 3 - NO/TYHETTO,
4 - HeTTO.

Ta6n. 155. Pe3ynbTat BbINOSIHEHUA

Mms napameTtpa Tvn 3HaueHune no | OnucaxHve
yMoO4aHuio

code i4 Kop Bo3sBparta

message c255 TekcT coobLieHus

Koppl Bo3Bparta KomaHzbl:

0 ycnex BbIMOMHEHNS onepaLun
[pyroe 3HaueHue oLmbka
MpumeyaHua:

« [ycTas cTpoka, 3afaHHas B nose Tuna cl7, gaeT BO3MOXHOCTb NPy MOCLIIKE KOMaH/bl HE M3MEHATL 3HaUYeHVe napameTpa, KoTopoe
MnoMib30BaTe b PaHEe Ye OTNPABUS B TOPTOBYHD CUCTEMY.

* 3HayeHue -1, 3agaHHOe B Nonax tuna i4 v il, faet BO3MOXHOCTb npu Nocbl/IKE KOMaH4bl HE U3BMEHATb 3Ha4YeHne napameTpa, KoTopoe
nonb3oBartesib paHee yXe oTnpaBu/l B TOProByrd CUCTEMY.

5.19. Metopg ChangeClientParameters - U3mMeHeH/e napamMeTpoB Ha K/INEHT-
CKNX pasgenax

Tun coobuenuns: 443
Tun OTBETHOro Co06LLeHus: 178

Mpouenypa ncnonb3yetcs 418 M3MEHEHNA NapameTpPoB Ha K/IMEHTCKVX pasfenax YyacTHUKOM knvpuHra. Mpoueaypa AocTynHa oruHam
YpOBHA PO 1 BP.

Ta6n. 156. Bxoasauwme napameTrpbl

Nmsa napameTtpa Tun 3HaueHue no | OnucaHue
yMonuaHuio
broker_code c4 Kog, 6pokepckoit dovpmbl
code c3 Kog knnenTa
coeff_go cl7 KoadhdmumeHT knnentckoro N0
no_fut_discount i4 -1 dnar 3anpeTa UCcnosb30BaHWA CKUAKM No dbloyepcam

Ta6n. 157. Pe3ynbraT BbINOMHEHUS

Nmsa napameTtpa Tvn 3HauyeHne no | Onucaxuvne
YMOTYaHUIO

code i4 Kog Bo3Bparta

message c255 TekcT coobLLeHus

Kogbl Bo3BpaTa KOMaHab!:
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0 ycnex BbINOMIHEHNSA onepaLun

[pyroe 3HayeHne owmbka

MpumeyaHus:

 lMone coeff_go MoXeT NpuHMMaTh 3Ha4deHne oT 0 Ao 10,00000.

 MycTaa cTpoka, 3agaHHas B nose Tuna cl7, AaeT BO3MOXHOCTb NpW NOCbINIKE KOMaH/bl HE M3MEeHsITb 3HaYeHe napameTpa, KoTopoe
No/nb30BaTe b PAHEE YXe OTNPaBU/I B TOPTrOBYH CUCTEMY.

» 3HaueHue -1, 3a4aHHOE B Mosie TUNa i4, 4aeT BO3MOXHOCTb NPy MOChISIKE KOMaH/bl HE U3MEHSITb 3HAYEHMe NapameTpa, KOTOPOE MNoJib-
30BaTe/lb PAHEE YXXE OTMPABW B TOPTOBYH CUCTEMY.

5.20. MeTtop ChangeClientParametersNextSession - UsmeHeHe napameTpoB
Ha KJINEHTCKNX pa3aenax B KNUPUHT

Tun coobuenuns: 441
Tvin OTBETHOrO CO06LLEeHNs: 163

Mpoueaypa ncnonb3yeTca 419 USMEHEHUS NapaMeTPOB Ha KIMEHTCKUX pasfenax Y4acTHUKOM KnvpuHra. Mpouedypa [oCTynHa ormHam
ypoBHA PO 1 B®.

Ta6n. 158. Bxoaawume napameTpbl

Nma napameTtpa Tun 3HaueHune no |OnucaHne
yMO4aHuio

broker_code c4 Kog, 6pokepckoit dovpmbl

code c3 Kof knneHTa

calendar_spread_margin_type i1 -1 Tun mMapXvpoBaHus KaneHAapHbIX CNpefoB Ans kaveHTa. 3 -
NOJTYHETTO, 4 - HETTO

ics_margin_type i1 -1 Tun MapXMpoBaHUSA MEXKOHTPAKTHbLIX CNpeAoB. 3 - MO/yHEeTTo,
4 - HeTTO.

Ta6n. 159. Pe3ynbTat BbINO/IHEHUA

Nmsa napameTtpa Tvn 3HauyeHune no | Onucaxuve
yMOYaHuto

code i4 Kop Bo3spata

message c255 TekcT coobLieHus

Kogfbl BO3BpaTa KOMaHgpl:

0 ycnex BbINO/IHEHWA onepaLun
[pyroe 3HaueHue oLumnbka
MpumeyaHus:

* 3HaueHve -1, 3afjlaHHOe B Mnosie Tuna i1, AaeT BOSMOXHOCTb NMPU NOCbIJIKE KOMaHbl HE USMEHATb 3Ha4YeHUE napamMmeTpa, KOTopoe Nnosb-
30Bartesib paHee y)Xxe oTnpaBu1 B TOProByrd CUCTEMY.

5.21. Metop ChangeBFClientDefaultParametersNextSession - I3meHeHue Ha
KNMEHTCKUX pasgenax napameTpoB NO YMOSTHAHUIO B KNTUPUHT

Tun coobuenuns: 402
Tvn oTBETHOrO coo6LLeHns: 602

MpoLeaypa Ucnonb3yeTcs A1t U3MEHeHUsl NapaMeTPoB MO YMO/YaHWIo /151 BCeX KNMEHTCKNX pa3fesnos oaHoli B®. Mpoueaypa AoCTynHA
NOTViHaM ypoBHsl PO 1 B®. MpuMeHeHWe 3aaHHbIX NapaMeTpoB NPOUCXOANUT B BEUEPHUI KITUPUH.

Ta6n. 160. Bxoasauwme napameTpbl

Nms napameTtpa Tvn 3HauyeHne no | Onucaxuvne
YMO/THaHUIO
broker_code c4 Kog, 6pokepckoit dovpmbl
code_bf c2 Koa B®.
num_clr_2delivery_client_default i4 -1 KonuuyecTBo KNMPUHTOB A0 3SKCMMpauun ANs Hadasa pacyeta
CLeHapueB aKcnmpaumm no KaneHTam.
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Nms napameTtpa Tvn 3HauyeHne no | Onucauvne

YMO4aHUio
exp_weight_client_default c17 Bec cueHapves akcnupaumn gns knveHTa B utorosom MO.
no_fut_discount_client_default i4 -1 3anpert 1Mcnonb3oBaHWA CKUAKM Mo doblovepcam A1 noptde-

neii No KNMeHTCKUM pasgenam. 1-3anpet, O-HeT.

Ta6n. 161. Pe3ynbraT BbINOMHEHUS

Mmsa napameTtpa Tvn 3HaueHune no | OnucaxHve
yMoiyaHuto

code i4 Kop Bo3Bparta

message c255 TekcT coobLeHus

Kopp! BO3BpaTa KoMaHzbl:

0 ycnex BbINO/IHEHWA onepaLun
[pyroe 3HaueHune owmbka
MpumeyaHus:

» [lycTaa cTpoKa, 3afaHHasa B nosie tvna cl7, Aaet BO3MOXHOCTb NPW NOCbIIKE KOMaHAbl HE U3MEHATb 3HaYeHne napameTrpa, Kotopoe
nosib3oBartesib paHee yxe oTnpaBu/l B TOProByrd CUCTEMY.

* 3HaueHue -1, 3agaHHoe B none Tuna i4, AaeT BO3MOXXHOCTb NPU NOCbI/IKE KOMaHA4bl HE NSMEHATb 3Ha4YeHUe napameTpa, KOTopoe Nnosb-
30BaTe/lb paHee yXXe oTnpasu/1 B TOProByto CUCTEMY.

5.22. Metog ChangeBFClientBaseContractParametersNextSession - /IameHe-
HUe napamMmeTpoB KnneHtoB b® no BA

Twun coobueHns: 1057
Tun OTBETHOrO Co06LLeHNs: 1143

Mpoueaypa ncnonb3yeTtcs A8 n3meHeHns Koadhdumuymenta MO no 6a30BOMY KOHTpaKTy A/15 BCEX KIMEHTOB AaHHow B®. MNpoueaypa go-
CTyMHa fiormHam ypoBHs P® 1 B®. MNpumeHeHne 3aAaHHbIX NapaMeTpoB NPONCXOANT B BEUYEPHUI KITUPUHT.

Ta6n. 162. Bxogswue napameTpbl

Mmsa napameTtpa Tvn 3HaueHune no | OnucaxHve
YMOMYaHUIO
broker_code c4 Kog, 6pokepckoit dovpmbl
bf_code c2 Kog B®, 3agaBaemMblii KIMEHTOM
base_contract_code c25 Kog, 6a30B0Oro KoHTpakTa
coeff_im cl7 KoadhdmumeHT MO no 6a30BOMY KOHTPaKTY A/151 BCEX K/TMEHTOB
[aHHol B

Ta6n. 163. Pe3ynbraT BbINONMHEHUS

Nmsa napameTtpa Tvn 3HaueHune no | OnucaxHve
yMon4yaHuto

code i4 Kop Bo3Bparta

message c255 TekcT coobuieHus

Kogp! BO3BpaTa koMaHzbl:

0 ycnex BbINO/IHEHWA onepauun
[pyroe 3HaueHue oLmbka
MpumeyaHus:

» lMone coeff_im moxeT NpMHMMaTh 3Ha4eHve ot 0 go 10,00000.

5.23. Metog ChangeBFLimit - UsmeHeHue TOproBbiX NMMUTOB B

Tun coobuenuns: 428
Tvn OTBETHOrO co06LLeHNs: 161

MpoLeaypa No3BossieT MeHsITb TOPTroBble SIMMUTbLI N0 B®.
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Ta6n. 164. Bxogsawme napameTpbl

Nms napameTtpa Tvn 3HauyeHne no | Onucauvne
yMonyaHuio
broker_code c4 Kog, 6pokepckoii dovpmbl
mode i4 Pexum paboTbl KOMaHab!
code c2 Kopg, B®
limit_money cl7 JIMMUT feHeXHbIX CPeacTB
check_limit i4 dnar NpoBepKn Ha [OCTaTOYHOCTL CPeAcTB no b

Ta6n. 165. Pe3ynbrat BbINO/IHEHUA

Nma napameTtpa Tun 3HaueHune no |OnucaHne
YMOYaHuio

code i4 Kog, Bo3Bpata

message €255 TekcT coobLLeHus

Kogbl Bo3BpaTa KoMaHfb!:

0 ycnex BbINOMIHEHNS onepaLun

[pyroe 3HayeHne owmbka

MpumeyaHus:

* Pexum paboTtbl komaHabl (none mode):
12 YcTaHOBUTb IMMUTbI paBHble 3HaYeHunio 1imit_money
13 W3mMeHUTb NMMUTBLI Ha 3HaYeHne 1imit_money

» B napametpe check_limit MOXHO yKa3aTb crefyolme 3Ha4eHns:
0 He BbINOMHATL NPOBEPKY

1 BbINONHATL NPOBEPKY

5.24. MeTtop, CODHeartbheat - CooouweHune-xaptout ans cepsuca Cancel on
Disconnect

Tun coobueHns: 10000

CoobLieHne-xapTouT MHHOPMUPYET CEPBUC MOHUTOPMHTA NOAK/IIOYEHUS NOb30BAaTENIEN O TOM, YTO [aHHbIN JIOTMH aKTUBEH.

Ta6n. 166. Bxogsawme napameTpbl

Nmsa napameTpa Tun 3HaueHue no | OnucaHue
yMonuaHuio
seq_number i4 0 Homep coobLueHns-xapTonTa (B TEKYLLEA BEPCUN HE UCMOSb-
3yeTcs)

Monb3oBaresib, UICNO/b3YHOLLMI CEPBUC CHATUS 3asiBOK MPU OTK/TOUYEHMM OT TOProBOI CUCTEMbI 06513aH NOCbI1aTh HA BXOAHO reinT TOproBoi
CMCTEMbI COOBLLEHUS-TPAH3aKLMM U XapTéuTbl He pexe ogHoro pasa B 10 cekyHA. B cnyyae HeakTMBHOCTW, TO eCTb OTCYTCTBUSI OT
nonb3osaresnei coobLLeHnii N1oboro Tuna B TeyeHne 20 CeKyH/, 3asiBKM 3TOro nosib3oBarens 6yayT CHATHI.

MpumeyaHue:
TpeboBaHve nocblNaTb XapTonTbl pacnpocTpaHaeTcs TOMbKO Ha Nofb3oBarteneit, ncnonb3yolwmx cepsuc Cancel on Disconnect

CepB1C MOHUTOPWHIA HE OTMPaBASIET OTBETHLIX COOGLLEHWIA Ha XapTouThl. Mo3ToMy B nose diaroB Npy BbI30BE (PyHKLMM OTNPaBKU
co06LLeHnA TpebyeTcs ykasaTb HO/b (He oxungaTb oteeTa): cg_pub_post(pub, msgptr, 0);

BbizoB chyHkumMm cg_pub_post ¢ dnarom CG_PUB_NEEDREPLY npu oTnpaBke xapTouTa nNpuBeAEeT K MNOMYyYEHUIO OLUMGKM
FORTS_MSG100 ¢ kogom Bo3Bparta: "10001 - HensBecTHbIli TUN co06LLeHns".

5.25. MeTtop SetSmaPreTradeCheck - YcTaHOBKa npeaBaputesibHO NpoOBepPKn
Ans 3aaBok SMA-normHa
Tun coobuieHus: 406

Tun oTBETHOrO coobLeHns: 166
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KomaHaa ycTaHaB/MMBaeT PexvuM npeaBapuTebHoi NpoBepku Ans 3asaBok SMA-NormHa.

Ta6n. 167. Bxogsawme napameTpbl

Mmsa napameTtpa Tvn 3HaueHune no | OnucaxHvne
YMOMHYaHUIO

broker_code c4 Kog, 6pokepckoit dovpmbl
sma_asp c20 SMA-norvH
check_number i1 Homep nposepku (1 - 7)
base_contract_code c25 Ko 6a30B0Oro aktnea
instrument_type i1 0 Tun gepusartuea:

¢ 0 - dbroyepc

e 1-0nuuoH

» 2 - KaneHpapHblii Cnpeg.
client_code_check c3 Kog, knneHTa, yyacTByloLLMiA B MPOBEPKE (3ano/THAETCS TONbKO

[N NPOBEpPOK 6 1 7)
value c29 MpoBepoyHoe 3HayeHne
Ta6n. 168. Pe3ynbraT BbINONMHEHUS
Nma napameTtpa Tun 3HauyeHue no |OnucaHune

YMO4aHUio

code i4 Koga Bo3Bparta
message c255 TekcT coobLeHus
Kogbl BO3BpaTa KoMaHAb!:
0 ycnex BbINOSIHEHNA onepaLun

[Jpyroe 3HaueHne oLnbKa

Mpumeyanus:

« lMpoueaypa AOCTYNHa TOMbKO TOMY JIOTWHY LUJ03a, KOTOPOMY AAMUHUCTPATOP TOProB NPefocTaBi HE06XoAMMbIe NpaBa.

« Mone client_code_check cnepyeT 3anonHsTb TOMLKO AJ1st NPOBEPOK 6 1 7. [ APYrvMX MPOBEPOK OHO JOKHO OCTaBaTbCs MyCTbIM.

« PacwmdpoBka HomepoB npoBepku 41a nons check_number:

Ta6n. 169. Homepa npoBepku

Monsa

B value 3agaetcsa OTK/IOHEHWE LieHbl MOPYYeHUs OT TekyLlel LieHbl B Npo-
LeHTax. B none sma_asp ykasbiBaeTcsi Sma-/10rviH, A1 KOToporo gobasns-
ercsa nposepka. MNons instrument_type n/unn base_contract_code 3agator-
cA B Criyyae, ecnv TpebyeTcs yCTaHOBUTbL NPOBEPKY HA OTK/TIOHEHME LIEHbI
B MOPYYEHNMN OT TEKYLLEN LieHbl HA ONPeAeneHHbI MHCTPYMEHT Ux Ha BCe
WHCTPYMEHTbI BbIGpPaHHOro 6a30BOro akTmsa.

B value 3agaeTcs MakcMmasbHbI 06beM NOPYyYEHNS B KOHTpakTax. B no-
e sma_asp ykasblBaeTcsi Sma-/10rviH, N5l KOTOporo fobasnseTcs nposep-
ka. Monsa instrument_type n/nnn base_contract_code 3agatotcsa B cnyyae,
ecnm TpebyeTca yCTaHOBUTL NPOBEPKY Ha MakCUMasibHbIli 06beM nopyuye-
HWS1 B KOHTPaKTax Ha onpeaeneHHbIN MHCTPYMEHT WU Ha BCe UHCTPYMEHTbI
BblGpaHHOro 6a30B0ro akT1BaA.

B value 3agaetcs O unm 1. 0 - paspeLumnTb afpecHbIli pexum; 1 - 3anpetnts
afpecHbIii pexuM.

B value 3agaeTcss makcvMasibHbIi 06bEM MopyyeHuss B py6nsx. B none
sma_asp ykasbiBaeTcsi Sma-forvH, /1 KOToporo f06aB/isieTcsi poBepka.
Mons instrument_type n/unn base_contract_code 3agatotcs B cryyae, ecnv
TpebyeTcs yCTaHOBUTb MPOBEPKY HA MakCMMaslbHbI 06bEM NOpyYeHUs B
py6nsx Ha onpeAeneHHblli UHCTPYMEHT UK Ha BCE UHCTPYMEHTbI BbIGPaH-
Horo 6a30BOr0 aKTuBa.

Homep npo-|MpoBepka

BepKun

1 OTKNOHEHWE LEHbI B NMOPYYEHUN OT TeKy-
LLeR LeHbl.

2 MakcuMasbHbIli 06beM MOPYYEHWSA B KOH-
TpakTax.

3 3anpeTuTb afapecHbI peXxmm.

4 MakcumasibHbIli 06bemM NOPyYeHUs B py-
6nax.

5 MakcmmanibHas cymma nopyyeHuin 3a Top-
roBbli AeHb (6pYyTTO).

B value 3agaetca makcumanibHas cymma MopyyeHuin 3a TOProBblil AeHb
(6pyTTO). B Nnone sma_asp ykasbiBaeTcs sma-siorviH, Ans KOToporo foba-
BnsieTcs nposepka. MNons instrument_type n/wnu base_contract_code 3aga-
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Homep npo-|MpoBepka Mons
BEpKu

l0TCA B Cyyae, ecny TpebyeTcsl yCTaHOBUTL NPOBEPKY HA MaKCUMasIbHYHO
CYMMy MOpy4YeHUii 3a TOproBblii fieHb (6pPYTTO) Ha OnpefeneHHbIi HCTPY-
MEHT W/ HA BCE UHCTPYMEHTbI BbIGpaHHOTO 6a30BOT0 aKTHBa.

6 MakcumanibHass no3vuua B KOHTpakTax |B value 3agaeTcsi makcymasibHOe KOMYECTBO KOHTPakTOB B MO3WLMK
(long). long Ansa yyacTHuka TOpProB € KIMeHTCKMM kogdom client_code_check. lMo-
ns instrument_type w/wiun base_contract_code 3agatotcsa B criyyae, ecnv
TpebyeTcs yCTaHOBUTb MPOBEPKY Ha MaKCUMaslbHOE KOMUYECTBO KOH-
TPakToB B nosuuumn long Ans yyacTHWKa TOProB C K/IMEHTCKUM KOAOM
client_code_check Ha onpeaeneHHbIli UHCTPYMEHT WX Ha BCE UHCTPYMEH-
Tbl BbIGPAHHOTO 6a30BOr0 aKkTVBa.

7 MakcumarnbHas nosmuua B KOHTpPakTax B value 3a4aeTcqad MakCMMaslbHOe KO/IMYeCTBO KOHTPAaKTOB B MO3vUUKU
(short). short ana yvyacTHuka TOproB c€ KavMeHTCkuM kogom client_code_check.
Monsa instrument_type w/mnn base_contract_code 3apatTcs B cnydae,
ecnn TpebyeTcst yCTaHOBUTL NPOBEPKY Ha MaKCUMaslbHOE KOJTMUYECTBO KOH-
TpakToB B no3uvumu short Ans yyacTHMKa TOProB C K/MEHTCKUM KOAOM
client_code_check Ha onpeaeneHHbIli UHCTPYMEHT WN Ha BCE MHCTPYMEH-
Tbl BbIOpaHHOTO 6a30BOr0 aKTUBa.

5.26. Metop DelSmaPreTradeCheck - YaaneHne npeaBaputesnibHOW NPOBEPKU
Ans 3aasBok SMA-normHa

Tun coobLeHns: 407
Tvn OTBETHOrO CO06LLEeHNs: 167
KomaHza oTMeHsIeT pexum npeaBapuTensHON NpoBepky st 3a9Bok SMA-ormHa.

Ta6n. 170. Bxogsawme napaMmeTpbl

Mmsa napameTtpa Tvn 3HaueHune no | OnucaxHve

yMO4YaHuio
broker_code c4 Kog, 6pokepckoit dovpmbl
check_id i8 Id npegBapuTensLHOI MpoBEPKU

Ta6n. 171. Pe3ynbraT BbINOMHEHUSA

Nma napameTtpa Tun 3HaueHue no |OnucaHune
yMoO4aHuio

code i4 Kog Bo3Bpara

message c255 TekcT coobLieHus

Koppl BO3BpaTa koMaHgbl:

0 ycnex BbIMO/THEHNA KOMaH/bI
[Lpyroe 3HayeHune owmbka
MpumeyaHue:

MpoueAaypa A0oCTyrNHa TONbKO TOMY fIOTVHY LUJI03a, KOTOPOMY ALMUHUCTPATOP TOPTroB NPefocTasu Heo6XoanMble Npasa.

5.27. MeTtop, UserKillSwitch - 3anpeT Toprosbix onepayuii 4nsa noruHa

Tun coobueHuns: 408
Tun oTBETHOroO coobLeHns: 168
KomaHga Bk/ItoHaeT 3anpeT TOProBbIX onepauuin Ans norvHa.

Ta6n. 172. Bxogsawume napameTpbl

Nms napameTtpa Tvn 3HauyeHne no | Onucaxuvne
yMO4aHuio

login c20 JIorMH yyacTHuka Topros, 419 KOTOPOro ycTaHaBNMBaeTCs 3a-
NPEeT Ha Toprosble onepawmu.

disable i1 HacTtpolikv 3anpeTa ToprosbIx onepauuii Ans noruHa:
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Nms napameTtpa Tvn 3HauyeHne no | Onucauvne
YMO4aHUio

+ 0 - ToproBble onepawun paspeLleHsl A5 1orMHa

» 1 - TOprosble onepauumn 3anpeLleHbl 415 10rnHa.

cancel_orders i1 0 HacTpoiiku cCHSTUS 3asiBOK Npu 3anpeTe TOProBbIX Onepawum
ANs norvHa:

e 0-9agpo TC He cHUMAaEeT 3asBKN

e 1-apapo TC cHMMaET 3aaBKM.

Ta6n. 173. Pe3ynbTaT BbINO/IHEHUA

Nms napameTtpa Tvn 3HauyeHne no | Onucaxuvne
YMO4aHUIo
code i4 Kog Bo3sparta
message c255 TekcT coobLLeHus
num_orders i4 KonnuecTtsBo yaaneHHbIX 3a9BOK

Koppl Bo3BpaTa koMaHzbl:

0 ycnex BbIMO/THEHNA KOMaH/bI
Apyroe 3HaueHue owmbka
MpumeyaHue:

Mpoueaypa AoCTyrnHa TO/IbKO TOMY JIOTVHY LU/I03a, KOTOPOMY ALMUHUCTPATOP TOPTroB NPefocTaBul Heo6XoAnMble Npasa.

BobicTaBneHue dnara "cHumarth 3asBku” (cancel_orders = 1) BO3MOXHO TONbLKO Npu yCrioBuK, korga none disable =1.

5.28. MeTop, SetBrokerFeeParamNextSession - YcTaHOBKa napamMmeTpoB Ans
pacueta 6poKepCcKoii Komuccumn

Tun coobuyeHus: 453
Tun OTBETHOrO Co06LLeHNs: 183

KomaHnga npesHasHaveHa ans fo6aBNeHNs, U3MEHEHNS W yAaleHUst NapaMeTpoB, KOTOPble MCMO/Mb3YHTCA NpW pacyeTe GPOKepCKoit ko-
MWUCCUM MO cAenkaM KIMeHTOB. MapaMeTpbl MOXHO 3aJaTb Kak /151 OTAENbHOTO KNMEHTa, Tak 1 Ansi Bceli Gpokepckoli hupmbl. Mapave-
Tpbl, 38faHHbIe AN B, UCNONL3YIOTCA NPY pacyeTe A1 BCeX ee KNMeHToB. KomaHaa [OCTynHa TOMNbKO N0rMHY ypoBHA P® 1 B®, koTopo-
My AAMWUHUCTPATOpP TOProB NpefocTaBu Heo6xoAMMble Npasa. 3afaHHble KOMaHAoM NapameTpbl NPUMEHSIIOTCA B CNIEAYHOLLYIO0 TOPTroBYHO
ceccuio.

Ta6n. 174. Bxogsawme napaMmeTpbl

Nmsa napameTtpa Tun 3HaueHune no |OnucaHue
YMO/TYaHUIO

broker_code c4 Koga 6pokepckoit oupmbl

mode i4 Pexunm paboTbl kKoOMaHb!

client_code c3 Koga knneHTa

lower_fee c27 MuWHMMa/IbHO BO3MOXHasi CymMMa OGpOoKepcKoil komuccun 3a
O[VIH KOHTpaKT

upper_fee c27 MakcumasibHO BO3MOXHasi CymMMa GpPOKepCKOi kommuccum 3a
OJVIH KOHTpaKT

multiplier c27 MynsTURAKaTop K CyMMe BUPXEBOTro 1 KITMPUHIOBOro cbopa

additive c27 MocTosiHHaA fobaBka 3a 0AMH KOHTPaKT

Ta6n. 175. Pe3ynbTat BbINO/IHEHUA

Nma napameTtpa Tun 3HauyeHue no |OnucaHune
YMO4aHUio

code i4 Koga Bo3Bparta

message c255 TekcT coobLieHns

Kogbl Bo3BpaTa KOMaHAbl:
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0 ycnex BbINO/IHEHNA onepaLumn
[pyroe 3HaueHune owmbka
MpumeyaHus:

5.29
cTn

Pexum paboTbl KOMaHAb! (none mode):
1 [do6aButb \ N3mMeHUTb
2 Ypanutb

Mpw 3agaHnn napamMeTpoB A9 K/IMEeHTa crefyeT B KOMaHe ykasbiaTb ero kog (none client_code). Mpu 3agaHum napameTpoBs Ans Bceit
B® none client_code cnegyet octaBnaTb MNyCTbIM.

MapameTp lower_fee moxHo 3apaBaTh B AvanasoHe 0.00 - 100.00.
MapameTp upper_fee MoxHO 3agaBatb B gnanasoHe 0.00 - 10000.00.
MapameTp multiplier moxxHo 3aaaBatb B ananasoHe 0.00 - 100.00.
MapameTp additive MoxHo 3agaBaTh B gvanasoHe 0.00 - 1000.00.

Mpu po6asneHnn (M3meHeHun) napametpos (Mode=1 B KOMaHAe) ANS knveHTa B Tabnuue broker_fee_params go6asnsercs HoBas
3anuckb ¢ sess_id=-1. MNMprMeHeHne napameTpoB NPOUCXOAUT B C/IEAYIOLLLYIO TOPrOBYIO CECCUIO.

Mpu yoaneHun napameTpos (mode=2 B KOMaHAe):

o Ecnuy kimeHTa ecTb TONbKO f06aBneHHble cerogHs napameTpbl (3anunck B Tabnuue broker_fee_params c sess_id=-1), To OH¥ NpocTo
yAanaTca u3 Tabnuubl.

o Ecnu y knneHTa ecTb TONbKO TekyLyme (MpUMeHsieMble celivac) napameTpsl, TO OHU B Tabnuue broker_fee_params nomevarotca ans
yAaneHus, Ans atoro B Tabnvuy A06aBsieTCs HOBasi 3anucb C TEKYLUMMK napameTpamMu, y KOTopoii sess_id=-2. Camo yaaneHue
NPOMCXOAMT NPY CMeHe TOProBoii ceccum.

o Ecnuy knmeHTa ecTb 1 TekyLyue 1 fobaBneHHbIe CErofHs napameTpbl, TO BHOBb A06aB/eHHble napaMeTpbl (3anmch ¢ sess_id=-1) n3
Tabnuupl broker_fee_params ygansiorcs, a Tekylive napamMeTpbl MoOMeyarTcs Ana yaaneHus (HoBas 3anuch ¢ sess_id=-2) n byayT
yAaneHbl NPU CMeHe TOProBoli ceccuu.

. Metopg DelOrdersByBFLimit - 3anpoc kK HKL, Ha npoBepKy A0OCTaToO4HO-
o6ecneyeHus no bP

Tun coobueHuns: 419

Tun OTBETHOrO CO06LLEeHNs: 172

KomaHga npefHasHayeHa A5t CHATUA 3asiBOK YHACTHUKOM KAMPUHIa B LENsIX YCTPaHEeHUs HeoGecnevyeHHOCTU No3uuumii. B pesynstare
[aHHOro 3anpoca B c/lyyae oTpuuarensHoro CBo6o4Horo numuta no 6@ (FreeMoney < 0) CHUMAtOTCS BCE aKTUBHbIE 3asiBKW K/IMEHTOB
[aHHol Bo.

Ta6n. 176. Bxogsauwme napameTpbl

Nmsa napameTtpa Tvn 3HaueHune no | OnucaxHve
yMonyaHuo

broker_code c4 Kog, 6pokepckoit dovpmbl

Ta6n. 177. Pe3ynbTat BbINO/IHEHUA

Nms napameTtpa Tvn 3HauyeHne no | Onucaxuvne
YMOYaHUIO
code i4 Koga Bo3Bparta
message c255 TekcT coobLLeHus
num_orders i4 KonnuectBo CHATbIX 3a5BOK

Kogbl Bo3BpaTa KOMaHabl:

0 ycnex BbIMO/THEHNA KOMaH/bI
Apyroe 3HaueHue oLumbKa
MpumeyaHue:

KomaHpga [ocTynHa To/1bKO SIorMHam ypoBHSA PO 1 B®.
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KomMaHaa npefHasHavyeHa TO/IbKO A1 YHACTHUKOB KIVPUHIA, He ABNAIOLWMXCA 04HOBPEMEHHO U YHaCTHUKOM TOProB.

Tun coobuueHus: 421

Tun OTBETHOro Co06LLEeHNs: 169

5.30. Metog ChangePassword - IameHeHue naposis nonb3oBaTesia B TOPro-
BOIi cucteme

KomaHnga npesHa3sHaueHa A58 M3MEHEHWS Napons NoMb3oBaTeNs B TOProBoii cucteme. [1s NocbIKM KOMaHAbl HEOO6XOAMMO UCMOb30BaTb
cneumanbHblii NpoTokon p2mgpwd, koTopsblii npegocTaensetcs B API CGate.

Ta6n. 178. Bxogsauwue napameTpbl

Nma napameTtpa Tun 3HauyeHue no |OnucaHune
YMOYaHUIo
old_pwd c65 TekyLumin naposnb Nonb3oBarens
new_pwd c65 HoBbIii naponb nonb3osarens
Ta6n. 179. Pe3ynbraT BbINONHEHUS
Nma napameTtpa Tun 3Ha4yeHue no | OnucaHune
yMon4YaHuio
code i4 Kog Bo3sBparta
message c255 TekcT coobLeHus

Kogbl Bo3BpaTa KOMaHab!:

0

[pyroe 3HaueHue

MpumeyaHue:

owmbka

ycnex BbINO/IHEHUA KOMaHAbI

Ipv BO3HMKHOBEHUMU oLn6KM naposb nNosb3oBaresid B CUCTEME HE MEHAETCA.

Tunbl gaHHbIX nnatgopmbl PLAZA I

PLAZA I C++ ODBC KommeHTapwmii
ul UINT8 SMALLINT Llenoe uncno pasmepom 1 6aiiT.
u2 UINT16 INTEGER Llenoe uncno pasmepom 2 6aiita.
u4 UINT32 NUMERIC,10 Llenoe uncno pasmepom 4 6aiita.
u8 UINT64 NUMERIC,20 Llenoe uncno pasmepom 8 Gaiirt.
i1 INT8 SMALLINT Llenoe uncno co 3Hakom pasmepom 1 6aiiT.
i2 INT16 SMALLINT Llenoe uncno co 3Hakom pasmepom 2 baiiTa.
i4 INT32 INTEGER Llenoe uncno co 3Hakom pasmepom 4 Gaiita.
i8 INT64 BIGINT Llenoe uncno co 3Hakom pasmepom 8 GaiiT.
a CHAR VARCHAR,1 CTpoka CMMBOJ/IOB pa3Mepom 1 6aiT.
cN CHARI[N+1] VARCHAR,N CTpoKa CMMBO/10B, OKaHYMBaKLLASACA HY/1IEBbIM CIMBOJIOM.
dN.M sN.M P2BCDII NUMERIC,N,M [lecATUYHOE Ynco B fBONYHOI KOANPOBKE C OMKCMPOBAHHO TOY-
KoM, rae
e N — obuiee komyecTBo LuMdp B YNCE;
¢ M — konunyecTBo Uudp B APO6HOI YacTw.
t P2TIME TIMESTAMP [ara n Bpems.
f DOUBLE REAL Yucno ¢ nnasaroLein TOUKON ABOMHON TOYHOCTU pa3mepom 8 6aliT.
bN VARBINARY,N BnoK gaHHbIX.
zN VARBINARY,N Bnok gaHHbIX, rae nepsble YeTbipe GaiiTa 3a4arT A/IMHy 6ydepa.
MpumeyaHue:

[lna KoanpOBKM CUMBOJIbHBIX CTPOK MUcnonb3yeTtcs Winl251.
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CnpaBOYHUK KOAOB BO3Bparta

Kop Bo3Bparta OnucaHve

-1 Owwbka Npu BbINOMHEHWN ONepaLyn.

0 Onepauus BbINOSIHEHA YCMELLHO.

1 Het Takoro nosnes3osarens.

2 HeTt Takoro aunepa.

3 Ceiluac aTta ceccusl He UAET.

4 Ceccusi NnprocTaHoBeHa.

5 OwmbKa Npu BbINOMHEHUN ONepaLmn.

6 HeT npaB Ha BbINOHEHWE onepaLuu.

7 MonbITKa [OCTyNna K CHETY Yyxoii PO.

8 HeT npae Ha yfasienne 3asaBku 4pyroro KameHTa/nonb3osarens ceoel ypMbl.

9 dupme onepaumm ¢ 3asBKkaMmmn 3a6n0knposaHbl AgMuHMcTpaTtopom Knnpuxrosoro LieHTpa.

10 HexBaTtka cpefCcTB Ha CUETY A5 pe3epBrpoBaHus.

12 Mpemus no onumoHy BHE JIMMUTOB.

13 NIvMUT N03. NO BCEMY PbIHKY NPEBBILLEH.

14 He HaligeHa 3asBKa Ans yaaneHus.

25 3anpetr AZMUH/CTpaTopa TOProB Ha NOCTAHOBKY /1I0ObIX 3a5BOK.

26 3anpeT AgMUHUCTpPaTopa TOProB Ha OTKPbITUE NO3ULUIA.

27 3anpet AgMmHMcTpaTopa TOProB Ha OTKPbITUE NO3uLMil Ha Mpogaxy.

28 HeT npas A/151 BLINOMHEHNSA onepaLlun.

31 He paspelueHa BCcTpeyHas 3asiBka Ha OfUH CYET u/mnm NHH.

32 LieHa caenku BHe numuTa.

33 3101 hupme onepaumn ¢ 3asBkamy 3a6710kMpoBaHbl AAMUHUCTPaTOpom KnuprHroeoro LieHTpa.
34 MonbITka onepauuy Ha HeCYLLECTBYIOLLIMIA KOA, KNNeHTA.

35 OwnbKa B 3ajaH1N BXOAHbIX NapaMeTpoB.

36 MonbITKa onepauuy No HecyLecTBytoWweMy 6a30BOMY akTuBy.

37 MepecTaHoBka 3asB0K No CBA3Kkam HegonycTma.

38 MepecTaHoBKa afpecHbIX 3asBOK HefonycTuMa.

39 LleHa He KpaTHa MYUHUMa/IbHOMY LUary LieHbl.

40 MonbITka agpecoBaTb BHECUCTEMHYIO 3a51BKY HECYLLLECTBYHOLLLEMY KOHTPareHTy.

41 He HacTynun nnm NCTEK CpoK [OBEPEHHOCTN NoNb30BaTENA.

42 3anpeueHa paboTa MnaeHbIM Tpeligepom PacuéTHoli hupmbl.

44 [naBHbIl Tpeligep PacyéTHOW hpMbl HE NOCTaBW/ NPU3HAK CBOEN paboTbl OT 3TOI IUPMBI.
45 MonbITKa NOCTaBUTbL BHECUCTEMHYIO 3as1BKY OT (DUPMbI, Y KOTOpOIi He nponucaH kog PTC.

46 Mo 3TOMY UHCTPYMEHTY pa3peLleHbl TONIbKO BHECUCTEMHbIE 3asiBKU.

47 B HasHaueHHOI ceccun No 3TOMY MHCTPYMEHTY TOProB HET.

48 Mo aTomy MHCTPYMEHTY UAET MocTaBka. PaspeLueHbl TONbKO BHECUCTEMHbIE 3as1BkM BceM B® coeil PO.
49 MonbITKa NOCTaBUTb BHECUCTEMHYIO 3a51BKy OT Tpeifepa 04HOro KNIMEHTCKOrO CYeTa, a He OT KoAa npMbl.
50 He Haiifena 3asBka 415 nepecTaHoBKM.

53 OwnbKa B 3a4aH1N BXOAHOIO NapameTpa - Ko/iM4yecTBo.

54 B onepauyumn otkasaHo: MpeBbilleH NMMUT onepauuii OT yKasaHHOro KMeHTa.

56 HeT npas Ha BbINO/IHEHWE Onepawumn OT YKa3saHHOro fIormHa u koga. Obpatntecs K AGMUHUCTPATOPY TOProB.
57 HeT npaB Ha coeguHeHne ¢ cepepoM bupxu. O6patuteck K ADMUHUCTPATOPY TOProB.

58 HeT npas Ha BbiCTaBneHNe 3a8Bk1 6e3 MPOBEPKN [OCTATOYHOCTU CPEACTB Ha YPOBHE K/IMEHTA.
60 MprocTaHoBKa ayKLMOHa B PeXUMe YNpaBieHns pyckoMm Nno BCeM MHCTPYMEHTaM.

61 MprocTaHoBKa TOProB B peXvMe yrnpasieHNsi PUCKOM.

62 MprocTaHoBka TOPros No Bcem cekuysaM CpoYHOro pbiHka MockoBCkol Bupxu.
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Kop Bo3Bparta OnucaHvne

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.

200 AOMUHUCTPATOP NPOM3BOAUT U3MEHeHMe napamMeTpoB pacyéta 0.

201 AOMUHUCTPATOP NPOU3BOAUT U3MEHEHNE napameTpoB pacyéTta 0.

202 AOMUHUCTPATOP NPOM3BOAUT U3MEHEHME napamMeTpoB pacyéta 0.

203 AOMUHUCTPATOP MPOU3BOAUT N3MEHEHME NapameTpos pacyérta 0.

204 AOMUHUCTPATOP NPOM3BOAUT U3MEHEeHMe napamMeTpoB pacyéta 0.

205 AOMUHUCTPATOP NPOU3BOAUT U3MEHEHNE napameTpoB pacyéTta [O.

206 AOMVHUCTPATOP NPOM3BOAUT U3MEHEHME napaMeTpoB pacyéta 0.

207 AOMUHUCTPATOP MPOU3BOAUT N3MEHEHNE NapameTpos pacyérta 0.

208 AOMUHUCTPATOP NPOM3BOAUT U3MEHEeHMe napamMeTpoB pacyéta 0.

310 3anpet AgMuHucTparopa KnnpuHrosoro LieHTpa Ha nocTaHoBKY /1H06bIX 3as1BOK.

311 3anpeTt AgmunHucTpaTtopa KnvpuHrosoro LieHTpa Ha oTKpbITUE MO3ULKWIA.

312 3anpet AgMuHncTpatopa KnnpuHrosoro LieHTpa Ha OTKpbITe no3uumii Ha Mpogady.

314 3anpeT Tpeiigepa Ha NOCTaHOBKY /10ObIX 3asiBOK MO K/TMEHTCKOMY CYETY.
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315 3anpeT Tpeiigepa Ha OTKpbITUE NO3ULUM MO KTMEHTCKOMY CHETY.

316 3anpeT Tpeiigepa Ha OTKpbITVE NO3uULMK Ha Mpoaaxy No KIMEHTCKOMY CYUETY.

317 MpeBbIWeH NIMMUT 3as9BOK Ha MOKYMKY/Mpoaadxy.

318 3anpet AgmuHucTpaTtopa KnnpuHrosoro LieHTpa Ha BbiCTaB/ieHne Nto6bIX 3asiBOK MO KIIMEHTCKOMY CUETY: 4151 K/u-
EHTCKOro perncrtpa Het [leno cyeta, paspeLlléHHoro Ans MNMoctaskn NO UHCTPYMEHTaM [leHeXHOro pbiHKa.

320 MpeBbILleH JONYCTUMbIA Npeaen Ynucna akTUBHbIX 3asBOK C K/IMEHTCKOTO PerncTpa no MHCTPYMEHTY.

331 Hexsatka cpencts no PacuétHomy Kogy.

332 HexsaTka cpeAcTB Mo iMmMuTam K/veHTa.

333 HexBaTka cpeAcTB No 6pokepckoin onpme.

335 MpeBbILLEH MMMUT K/IMEHTA HA NOKYNKy Bymar.

336 MpeBbIWeH NUMUT 6poKepa Ha NOKYMKy Gymar.

337 MpeBbILleH IMMUT KNNeHTa Ha NPoAaxy Gymar.

338 MpeBbIWeH MMMAUT GPoKepa Ha NPoAaxXy Gymar.

339 MOET nepecyér MO.

380 M OEéT npom. KNNPUWHI, HENb3A coBepLlaTb TOProBble onepauuu.

381 VOET NpoM. KNVPUVHI, HeNb3A yAaNATb 3asBKU.

382 WOET NpoMm. KNMPUYHI, HENb3A NepecTas/isaTb 3asBKU.

383 M aeT npoM. KIMPUHT, Hesb3s coBepLUaTh HETOProBble onepauun.

680 HexBartka cpeAcTs Mo iMMUTam KaneHTa.

681 HexBaTka cpefcTB N0 pacyéTHo dpme.

682 HexBaTtka cpefcTts A1 yBEMYEHUSA No3uLmum

3000 VI3MeHeHne 1 CHATNE KOTUPOBKM 3anpeLLeHo 13-3a NpeBbIlLeHnsa YacToTbl USMEHEHNS 3aABOK.

3001 Onepauus 3anpeLleHa.

3002 B KOTMpOBKe LieHa NPOAAXU A0/MKHA ObITb 60/bLUE LieHbl MOKYMKW.

4000 OwnbKa BO BXOAHbIX NapameTpax.

4001 Y nonb3oBaresia HET Npas Ha BbINOSIHEHME onepaLui.

4002 HeBO3MOXHO UBMEHUTb AEHEXHBIA IMMUT MO KMEHTY. HeT TekyLux ceccuii.

4004 HeBO3MOXHO N3MEHUTb [EHEXHbIA TMMUT MO KINMEHTY. Koga HeT B Tabnuue KIMeHToB.

4005 HexBaTtka cpefcTs Npy U3MeHeHUN KIIMEHTCKOro IMMUTA.

4006 OLwn6Kka BO BXOAHbIX NapameTpax: ykasaHHbli "Pexum paboTbl” He nogaepxuBaeTcs.

4007 OwwmbKa BO BXOAHbIX NapameTpax: napaMeTp "AeHexHbli (MMUT" He Ynco.

4008 Owwmbka Bo BXOAHbIX MapameTpax: napameTp "KoadhdmumeHT knmeHTckoro MO He uncno.

4009 OwnbKa BO BXOAHbIX NapameTpax: HegonycTMmoe 3HadeHne napametpa "KoadhmymeHT kameHTckoro Mo,

4010 OLwwmbKa BO BXOAHbIX NapameTpax: HegonycTumoe 3HaueHue napameTpa "dnar npoBepky Ha Heyxog B MUHYC".

4011 OwumbKa BO BXOAHbIX NapamMeTpax: HeloMyCcTUMOe 3HayeHne napameTpa "lMpusHak aBTOMaTUYeCcKo KOPPEKLMUN K-
MWTa Ha BENIMYMHY A0X0Aa NP 3aKayke nocne KnmpuHra”.

4012 HeBO3MOXHO YCTaHOBUTb [EHEXHbIA TMMUT MO KAMeHTY. OLwnbka Npu BbINO/IHEHUN Onepauun.

4013 HeBO3MOXXHO YCTaHOBUTb AEHEXHbI MMMUT N0 KAMEHTY. OlwmnbKa Npy BbIMOSIHEHNW Onepaumu.

4014 HeBO3MOXHO M3MEHWTL NapameTpbl N0 KNEHTY. HeT TeKyLUMX CeCcCuii.

4015 HeBO3MOXHO M3MEHUTL NapameTpbl Mo kMeHTy. Koga HeT B Tabnmue KNMeHTOB.

4016 HeB03MOXHO M3MEHUTbL NapaMeTpbl No kKAMeHTy. Koga BA HeT B Tabnuue 6a30BbIX aKTMBOB.

4017 OwnbKa BO BXOAHbIX NapameTpax: HeJoMnycTMMoe 3HaYeHne napameTpa “AeHexHbId immuT",

4018 AOMUHUCTPATOP NPOU3BOAUT U3MEHEHMNE napameTpoB pacyéTta 0.

4021 He xBaTaeT cBOGOAHbIX 3a/10T0BbIX CPEACTB Y Bpokepckoit dupMbl, UTO6bLI YCTaHOBUTL TpeGyeMoe komuecTBo Pac-
YETHOW Pupme.

4022 He xBaTtaeT cBOOOAHbIX AEHEXHbIX CPeAcTB y Bpokepckoli dupMmbl, 4TOObI yCcTaHOBUTL Tpebyemoe KonmuecTso Pac-
YETHOW Pupme.

4023 HeBO3MOXHO M3MEHUTL AEHEXHbIA IMMUT No B®. HeT Tekywmux ceccuid.

4024 HeBO3MOXHO N3MEHWTb AEHEXHbIA NUMUT no B®. JaHHas B He 3aperncTpypoBaHa B TOprax.
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4025 He xBaTaeT cBOOG0OAHbIX 3a/10T0BbIX CPeACTB Y PacuéTHoli ®rpMbl, YTO6bI yCTaHOBUTL 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 O60co6/1eHHOrO pasgena, YTobbl ycTaHoBUTL Tpebyemoe konnyecTso Pac-
YETHOW Pupme.

4028 He xBaTaeT cBOOGOAHbIX AEHEXHbIX CPeACTB Yy PacuéTHoi ®unpMbl, 4TOGbI YCTAHOBUTL TpebyeMoe Konn4ecTso bpo-
Kepckoii dupwme.

4030 HeBO3MOXHO M3MEHWTL NapameTpbl N0 bpokepy. HeT TekyLux ceccui.

4031 HeB03MOXHO M3MeHUTL NapameTpbl No Bpokepy. Koga HeT B Tabnuue KNNEeHTOB.

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 ¢ O60Cc06/1eHHOI0 pasaena 3anpeLéx.

4035 MepeBof 3a/10roBbIX CPEACTB HACTUYHOIO 06ecneyeHuns 3anpeLéH.

4040 HeBO3MOXHO U3MEHUTL IMMUT No B B pexxvMe ynpasBneHns puckom. HeTt TekyLmnx ceccui.

4041 HeBO3MOXHO M3MEHUTb NMMUT Mo B® B pexume ynpasneHns puckom. JaHHaa b® He 3apernctpupoBaHa B Toprax.

4042 HeBO3MOXHO U3MEHUTL IMMUT No B® B pexxrme ynpasnenus puckom. Koga 6® HeT B Tabnue KNneHTos.

4043 HeBO3MOXHO M3MEHUTL NMMUT N0 BP B pexxvme ynpasnieHns puckom. OLmbKa npy BbINOMHEHUN onepaumn.

4044 HeBO3MOXHO U3MEHUTL IMMUT No B® B pexvmMe ynpasneHusi puckom. OLumbka npuv BbINOMHEHWN onepauun.

4045 HeBO3MOXHO yganutb MMMuT no 6@ B pexmme ynpasneHms puckoM. OwmnbKa Npu BbIMOSIHEHUW ONepaLlyn.

4046 HepocTaTouyHO NpaB Ha yaasieHue 3anpeta [NnaBHOro Tpeiigepa Ha TOprn B peXxmme yrnpassieHUst pUCKOM.

4050 MopyyeHne Ha akcnupauuo He 06paboTaHo. 3anpeT MMaBHOro Tpeligepa Ha nogady NopyYyeHuidi Ha Skcnupaumio.

4051 MopyyeHne Ha akcnupaumio He obpaboTaHo. 3anpeT 6pokepa Ha nogady NnopyyeHuii Ha AKcnupaumio.

4052 MopyyeHre Ha akcnupaumio He 06paboTaHo. B cylecTByOWEM NOPYYEHUM C NPUC/IAaHHBIM HOMEPOM Apyrue: "Kog
KNneHTa" nmnn "MHCTPYMeHT".

4053 MopyyeHre Ha akcnupauuto He ob6paboTaHo. iaeT NPpoM. KMPUHT. YAanaTb NOPYyYEHUS HENMb3S.

4054 Mopy4yeHre Ha akcnupaumio He obpaboTaHo. AeT NPoM. K/TMPUHT. VI3MEHATb NOpyYeHns HeNb3s.

4055 MopyyeHne Ha akcnupauuio He o6paboTaHo. He HalijeHo nopyyeHne no HoMepy ANa yaaneHna/M3MeHeHus.

4060 Mopy4yeHre Ha akcnmpaumto He 06paboTaHo. HeT NpaB Ha BbINO/THEHME OnepaLun.

4061 MopyyeHne Ha akcnupauuio He o6paboTaHo. Bpems BBOAa NOpyYeHW OKOHUNIOCh.

4062 Mopy4yeHre Ha akcnmpaumio He 06paboTaHo. HeT Takoro K/IMEHTCKOro cyeTa.

4063 MopyyeHne Ha akcnupauuio He o6paboTaHo. He HalijeHo nopyyeHne ansa yaaneHus.

4064 Mopy4yeHre Ha akcnmpaumio He 06paboTaHo. HeT NpaB Ha BbINO/THEHME OnepaLuyn.

4065 MopyyeHne Ha akcnupaumio He 06paboTaHo. He HaliieH ONUMOHHbIA MHCTPYMEHT.

4066 MopyyeHne Ha akcnupauuio He ob6paboTaHo. OTKa3 OT aBTO3KCNMPAaLMK BO3MOXEH TOMbKO B AieHb NCTEYEHUS Onuy-
OHa.

4067 MopyyeHne Ha aKcnupauuio He obpaboTaHo. 3anpeLleHo Nnogasarb NOPyYeHUst Ha UCNOIHEHVEe/0TKa3 OT UCMOTHEHNSA
no pacyéTHbIM EBPOMNENCKMM OMLVIOHaM.

4069 Mopy4yeHre Ha akcnmpaumto He obpaboTaHo. OwmbKka NPy BbINO/THEHWMM ONepauun.

4070 MopyuyeHre Ha aKkcnpauuo He 06paboTaHo. Ha KIMEHTCKOM CYETE HET TaKOro KonmyecTsa no3uuuii.

4090 HeT TekyLmx ceccuii.

4091 Kopa HeT B Tabnuue K/IMeHTOB.

4092 Koga BA HeT B Tabnuue 6a30BbiX aKTMBOB.

4093 He HalifieH yKa3aHHbI qbloYepCHbIi MIHCTPYMEHT.

4094 YKasaHHbIi hbloYepCHBbI MHCTPYMEHT HE COOTBETCTBYET yKazaHHOMY BA.

4095 He M.6. yka3aH KOHKPETHbIN hbtodepc, korga BA ykasaH - [ns Bcex.

4096 He HaligeHo orpaHnyeHns gns yaaneHus.

4097 OrpaHuyeHue MnaBHOTO Tpeiaepa Henb3s yaanuTb Tpeiaepy bpokepckoit upmebl.

4098 VIHCTpYMEHT OTCYTCTBYET B TEKYLLIEW ceccum.

4099 O6a MHCTpYMEHTa A0/MKHbI 6bITb 719 0AHOro 6a30BOr0 aKTMBa.
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4100 [insa 3asBKu No CBsA3Ke AO0MKHO BbINOMHATLCA TPEGOBAHNE K UHCTPYMEHTaM: aTa UCMOTHEHUS NPSIMOTO MHCTPYMeHTa
MeHbLUE AaTbl UCMOTHEHUS 0BPATHOrO MHCTPYMEHTA.

4101 3anpeLlueHbl CBA3KN MeXAy UHCTPYMEHTaMM C pa3HbIMU NIOTaMu.

4102 HeT nosuuwnii Ana nepeHoca.

4103 HenonHoe ceegeHne FOK 3asBku.

4104 3asBska no AHoHMMHOMY PEIMO gomkHa 6bITk TOMBKO € yKasaHuem tuna "PEMO".

4105 3anpelleHa 3asBKa c ykazaHueM Tvna "PEMNO" no aaHHoi CBs3ke.

4106 CBA3KN pa3peLleHbl TOIbKO A1 [leHeXHOro pbiHKa.

4107 OTOi Npoueayport Henb3s CTaBUTb 3as1BKM MO MHCTPYMEHTY-CBSI3Ke.

4108 Het npas Ha Topros/ito Mo TO MHCTPYMEHTaM B pexume yrnpasieHus PUCKOM.

4109 CraBka (unun CBon-LUeHa) He KpaTHa MUHUMasIbHOMY Luary.

4110 LleHa nepBoi1 YacTu cAenkM He CoBMaaaeT C LieHOW NOCTaBKy.

4111 MpeBbiweH npegen Ctasku (MM CBON-LEHbI).

4112 YKazaHHbIli (hboYePCHbIN MHCTPYMEHT - CBA3Ka, No HeMy OrpaHUYeHunst He CTaBsATCS.

4115 HeB03MOXHO NepeBecTyn AeHexHble cpeacTBa ¢ B® Ha BP. HeT TekyLmx ceccuid.

4116 HeB03MOXHO nepesecTn AeHexHble cpeacTea ¢ B® Ha Bd. BP-a0HOP He 3aperncTpuposaHa B Toprax.

4117 HeB03MOXHO nepeBecTn AeHexHble cpeactsa ¢ b® Ha B®. BP-nonyyaresnb He 3aperncTpupoBaHa B Toprax.

4118 He xBaTaeT cBOOOAHbIX AEHEXHbIX CPEACTB Y Bpokepckoit drpMbl.

4119 He xBaTaeT cBOGOAHbIX 3a/10r0BbIX CPEACTB YacTUYHOro obecneyeHns y Bpokepckoii rpmbl.

4122 He xBaTaeT cBOGOAHbIX AEHEXHbIX CPeAcTB y PacuéTHoi ®rpmbl.

4123 He xBaTaeT B HaM4nM 3a10r0BbIX CPEACTB YacTUUYHOIO obecneyeHunsi y bpokepckoit dupmbl.

4124 He HalifieH kop, ykasaHHo Bpokepckoii dPupmbl.

4125 MonbITKa nepesofa Mexay pasgenamm pasnnyHbiX PacyéTHbix dPupmM.

4126 MepeBog 3anpewwéH. Owmnbka Norvki nepeBosoB.

4127 He xBaTaeT CBOGOAHbIX AEHEXHbIX CPeAcTB Ha PacuétHom Koge.

4128 He xBaTaeT cBOOOAHbIX AEHEXHbIX CPEACTB Y Bpokepckoit drpMbl.

4129 He xBaTaeT canbio AeHexHbIX cpeacTs y O60cobneHHoro paszena.

4130 He xBaTaeT cBOGOAHbIX AEHEXHbIX CPeACcTB y PacuéTHoi ®rpmbl.

4131 He HaligeH Ko ykazaHHON Bpokepckoin drpMmbl.

4132 BbiBog, 3anpeLéH. Owmnbka N0orvikv 0T3bIBOB CPEACTB.

4133 HeT nopyyeHwnit Ans OTMEHbI.

4134 He xBaTaeT B HaNM4MKN AeHeXHbIX CpeAcTB Yy Bpokepckoii ®upMbl.

4135 He xBaTaeT B HANMUNM AEHEXHbIX CPeAcTB Y PacuétHoii dupmbl.

4136 MepeBos 3a/10roBbIX CPEACTB MNOMHOI0 0b6ecneyeHns 3anpeLyéH.

4137 He xBaTaeT B HaM4MK 3a/10T0BbIX CPEACTB MOSIHOro obecneyeHns y bBpokepckoii ®rpmbl.

4138 Ha PacyéTtHom Koae HefoCcTaTouHO AeHEeXHbIX CPeAcTB, AOCTYNHbLIX A1 BbiBOAA.

4139 He xBaTaeT cBOGOAHbIX 3a/1070BbIX CPEACTB YaCTMYHOro obecneveHns Ha PacuétHom Koge.

4140 HeT no3uumii ana nepeHoca no BbIGPaHHOMY UHCTPYMEHTY.

4141 He xBaTaeT OTKpbITbIX NO3ULMIA 4151 NepeHoca.

4142 MonbITka NepeHoca NO3nLUiA C KTMEHTCKOTO cUéTa Ha YyXoi c4éT (c apyrum NHH).

4143 Henb3s nepeHocuTb no3numn mexay bB®, npuHagnexawum pasHbim PO.

4144 Henb3a nepeHoOCUTb NO3ULIMK Ha HYNEBOI pasaen Bo.

4145 3anpeT AgMUHUCTpPaTopa TOProB Ha NEPEHOC NO3ULMIA NO yKa3aHHOW Bd.

4146 3anpeT Ha NepeHoc NO3ULUK MO yKazaHHOMY UHCTPYMEHTY.

4147 He HalifeH yKkasaHHbIA ONUMOHHbIA UHCTPYMEHT.

4148 He xBaTaeT B HaMunM 3a/10r0BbIX CPEACTB MOSIHOTO ob6ecneyeHunst Ha PacuétHom Koge.

4149 He xBaTaeT B HaNnumm feHexHbIX cpeacts Ha PacuéTHom Koge.

4150 YkazaHHbIli (Obo4EPCHbIA MHCTPYMEHT He SIBNSETCA MHCTPYMEHTOM 6anaHCMpPOBKM prcKa.
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4151 He HailifieH cooTBeTCTBYOWMI Kog ®PupMbl HA BantoTHOM pblHKe.

4152 He HalifeH cooTBeTcTBYHOLWMIA PacueTHblil Kog Ha BaslloTHOM pbIHKe.

4153 He HalifieH cCOOTBETCTBYHOLNIA MHCTPYMEHT Ha BasltoTHOM pbIHKe.

4154 Heobxogumble napamMeTpbl 418 Nogayn TpaH3akumMm Ha BasloTHOM pbiHKE He 3aperncTpupoBaHbl B CUCTEME.

4155 Heo6xoauMblii NorvH AMUHKUCTpaTopa 415 NOAAYM TpaH3akumy 6anaHCcUpoBKY pUcka He 3aperucTpyupoBaH B CU-
cTeme.

4160 MepeBoA cpeacTs mexay pasHbiMu PK BO3MOXEH TONLKO NyTEM rnofayun nopyyeHuns Ha nepesog, cpeacts B HKLL.

4161 BbiBOZ, 3anpeLyeH. PacueTHbIii Kog BXOAUT B €4WHbIV Ny/.

4162 Onepauust HeBO3MOXHa. I3MeHeHre IMMUTOB paspeLleHo Mexay B® Ha ogHOM PacyéTHoM Koae.

4163 Onepauus HeBO3MOXHa A5t B® ¢ BUPTYanbHbIM NMMUTOM. N5t NnepeBoja AeHEeXHbIX CPefCcTB NogaiTe nopyyeHne
B HKU,

4164 VI3meHeHne napamMeTpoB Mo KNNEHTCKUM pasfenam 3anpeLleHo.

4165 Onepauus fOCTynHa f10rMHamM ypoBHs P®.

4166 HekoppeKkTHas koMbyHaLWs 3Ha4YeHnn onaros.

4167 He HalifeH PacuéTHblii Kog,.

4169 Onepauus foCcTynHa /IorMHam yposHsa P® nniv bo.

4170 MonbITKa [OoCTyna K CHETY Yyxoii Bd.

4171 MonbITka fOCTyna K CHETY YYXOro K/MeHTa.

4172 Y yyacTHUKa KNNPUHra HeT Npas Ha BbINOIHEHVE KOMaH/bI.

4173 Y yyacTH/Ka TOPros HET npas Ha BbINO/IHEHNE KOMaHAbI.

4174 3asBka C JaToii OKOHYaHWs cpoka AelicTBus no KaneHgapHoMy cripegy CHSATa CUCTEMOA.

4175 Y yyacTHMKa KNnpyHra ycTaHoB/IeHa ONums Y4nTbiBaTb CpefcTBa TO/IbKO Ha PacyéTHoM Koge.

4200 MopyueHve He noaTeepxaeHo. He nogkntoyeH MASTER /10MvH yYacTH/Ka TOPros.

4201 MopyyeHre He noaTBepPXAeHO. MPEeBbLILLIEHO OTK/IOHEHUE LiEHbI B MOPYYEHUN OT TEKYLLEN LIEHbI.

4202 MopyyeHne He noaTBEPXKAEHO. MNpeBbilleH MakCMaslbHbIli 06beM NOpyYEHNs B KOHTPaKTax.

4203 Mopy4yeHre He NOATBEPXKAEHO. 3anpeLLeH agpecHbIi pexum.

4204 MopyyeHne He NoATBEPXAEHO. MNpeBbILLEH MaKCUMasIbHbI 06beM Nopy4eHus B pyonsx.

4205 MopyyeHne He noaTBEPXAEHO. MNpeBbilleHa MakcumasibHas paspeLleHHas pybnesas cymma nopyyeHuii 3a TOpro.bIit
[eHb.

4206 MopyyeHne He noaTBEPXAEHO. MNpeBbilleHa MakCuMasibHaa paspeLleHHas no3nuysa B KOHTpakTax Ha Nokymnky.

4207 [MopyyeHne He noaTBepxaeHo. MNMpeBbileHa MakcuMasibHas paspeLleHHas no3nuns B KOHTpakTax Ha npogaxy.

4208 [MopyueHve He noaTBepxaeHo. [N ykazaHHOro SMA fiorvHa npeBsbILLEHO KONNMYECTBO OAHOBPEMEHHO YCTaHOB/EH-
HbIX OrpaHNYeHnii Ha pasmep No3uLUK NO Pas/INYHbLIM KIMPUHIOBLIM pasgesnam.

4220 [lna nonb3oBaTens ycTaHOB/MEH 3amnpeT Ha COBEPLUEHNE TOPTOBbIX OnepaLuii.

4221 Onepauus 3anpeLueHa npu CoBnafeHnn y4acTHVKa KNMpUHra 1 yyacTHUKa TOPros B O4HOM LE.

4222 Y yyacTHMKa K/IMPUHTa HET NpaB Ha BbIMOJIHEHME onepaLuii ¢ 3asBKaMm.

4223 Y yyacTHuKa TOpPros HeT npas Ha oTnpasKy 3anpoca HKLI.

4224 Y aKTUBHbIX MacTep JIOTMHOB HET NpPaB Ha COBEPLUEHNE 3TOl onepaumu.

4225 B oTHOLIEHUM YUacTHMKa KNMPWHTa NPOBOANTCA NNKBUAALMOHHDBIV HETTVHT, 3anpeLLeHo BbINo/IHeHWe M1iobbix onepa-
L.

4226 [ns B 3anpeLyeHbl TOProBble onepalymmn B yTPEHHIOK CECCUIO, KpOME omnepauuii CHATUST 3asiBOK.

4230 Ha 6pokepckoii hrpme AocTaTouHo 06ecneyeHus, 3asBkn CHATbI He ByayT.

4258 AfpecHble aiicbepr-3asiBku 3anpeLleHbl.

4259 MepemelleHre aiicbepr-3asiBok napamu 3anpeLyeHo.

4260 Pa3smep BramMmoii yactu alicbepr-3asiBkv MEHbLLE MUHUMa/IbHO AOMYCTUMOIO 3HAYEHUS.

4261 Pasmep Buanmoii yactu avicbepr-3asBky 60MbLIe pasmepa aicoepr-3asBKu.

4262 Pa3mep cnyuaiiHoli Han6aBkM 60/bLLE MAKCUMasIbHO AOMYCTUMOIO 3HAYEHUS.

4264 Pa3mep cnyuaiiHoli Hag6aBKM MeHbLLE HyNS.

4266 Ha PK ycTaHoBNeH pexum 6/10KMpoBKM AgMUHMCTpaTopa TOProBol CUCTEMBI.

4268 MepemelleHne aiicbepr-3asBok BOIMOXHO TOSIbKO MO LiEHE.
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Kop Bo3Bparta OnucaHvne

4269 B asfpecHoii 3asiBKe Henb3s yKasblBaTb AATy MCTEYEHUS 3asiBKU.

4280 OwnbKa BO BXOAHbIX NapameTpax: He 3aaaH napametp "Kog knveHTta".

4281 Owwmbka BO BXOAHbLIX MapameTpax: HegonycTumoe 3HadeHne napameTpa “Tun 3anpeTa”.

4282 OwnbKa BO BXOAHbIX MapamMeTpax: A5 napameTpa "Pexvm paboTbl" = 12 He MOXET 3agaBaTbcs "Macka 3anpeTos”
=0.

4283 OwwnbKa BO BXOAHbIX NapameTpax: HefonycTumoe 3HadeHne napametpa "Mpuoputet".

4300 [NepecTaHoBKa 3asBOK 3arnpeLleHa B ayKLMOoHe OTKPbITUSA.

4301 VIHCTPYMEHT HEoNnyCTUM B ayKUMOHE OTKPbLITUSA.

4302 FOK 1 IOC 3asBku 3anpeLyeHbl B ayKLMOHE OTKPbITUSA.

4303 AfpecHble 3asBKM 3anpeLleHbl B ayKLUVOHe OTKPbLITUS.

4304 HaiifeHa kpocc-3asiBka B ayKLMOHE OTKPbITUS.

4305 BOC 3asnBku 3anpeLLeHbl B ayKLMOHe OTKPbITUSA.

5052 [Mopy4yeHre Ha UCMONHEHNE BEYHOTO (oblovepca He 06paboTaHo. B cylecTByOWEM NOPYYEHNN C MPUCIAHHBIM HO-
MEepOoM Apyrue: "Kog KnneHTa" n/mnmn "MHCTpyMeHT".

5053 MopyyeHre Ha NCNoMHEHNE BEYHOTO hbloyepca He 06paboTaHo. aeT npoMm. KNUPWHT. YaansaTb NOpyYeHUst Henb3s.

5054 Mopy4yeHre Ha UCNONHEHWE BEYHOTO (hblodepca He 0bpaboTaHo. MiaeT NpoMm. KIMPUHL. VI3MEHATb NOPYYEHUs HeNb3s.

5055 MopyyeHne Ha ncnonHeHne BeYHOro dbloyepca He obpaboTaHo. He HalijeHo nopyyeHue nNo Homepy Ana ypane-
HUA/M3MEHEHUS.

5061 Mopy4yeHre Ha UCNoNHeHNe BeYHoro hbtovepca He 06paboTaHo. Bpems BBOAA MOPYHEHMI OKOHUM/IOCh.

5062 Mopy4yeHre Ha ucnonHeHne Be4Horo blovepca He 06paboTaHo. HeT Takoro KNMEHTCKOro cyeta.

5063 MopyyeHre Ha UCMOTHEHUE BEYHOIO (hblouepca He 06paboTaHo. He HaliieHo nopyyeHne Ans yaaneHus.

5064 MopyyeHne Ha NcnonHeHne Be4Horo thbtovepca He 06paboTaHo. HeT Npae Ha BbIMO/IHEHME onepaLyu.

5065 [MopyyeHre Ha CNoMHEeHNe BeYHOro hblouepca He 06paboTaHo. He HalifeH NHCTPYMEHT.

5069 [MopyyeHne Ha NCnonHeHNe BEYHOro hbiouepca He obpaboTaHa. Owwmbka Npy BbINO/THEHWUM Onepauun.

5071 MopyyeHne Ha 1cnosHeHre BeYHOro hbloyepca He 06paboTaHo. HegonycTMoe 3HaYeHve Kon-Bo diblo4epcoB A/1A
NCNOSTHEHNS.

5072 MopyyeHne Ha NcnonHeHne Be4Horo thbtovepca He o6paboTaHo. ELLE He NpyLLIo Bpems nogaun nopyveHuit.

5073 [Mopy4yeHre Ha UCNONMHEHNE BEYHOro (hblovepca He 06paboTaHo. HegonyCTUMBINA MHCTPYMEHT.

10000 CucTemMHas owwnbka npn 06pabdoTke CoOBLLEHUS.

10001 HensBecCTHbIN TN coobLLEHNS.

10004 HeponycTumblii TN COOGLLEHUS.

10005 MpeBbiweH pasmep MQ-azpeca.

10006 OLwmbKa Npn napcuHre coobLLEHUS.
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