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08.07.2024 BHeC&HHble N3MeHeHus:
* MNotok FORTS_TRADE_REPL:
o B Ttabnuupl orders_log n multileg_orders_log fo6asneHo none match_ref.
* YpaneH yctapeBwwuit notok FORTS_MISCINFO_REPL. BwmecTto Hero Hafo WCNOMb30BaTb MOTOKM
FORTS_RISKINFOBLACK_REPL n FORTS_RISKINFOBACH_REPL.
12.04.2024 BHeCE&HHble N3MeHeHUs:
» MoTtok FORTS_REFDATA_REPL:
o B Tabnuue fut_sess_contents B none state gobasneHa TpaHCNALUS HOBbIX 3HAYEHUIA:
m 8 - Ceccusl 0 3TOMY MHCTPYMEHTY MaeT. MOXHO CTaBUTb 3a51BKM B 3aKPbITUE MO 3TOMY UHCTPYMEHTY.
9 - AyKUMOH OTKPbITUSA N0 3TOMY UHCTPYMEHTY MAeT. MOXHO CTaBUTb 3asBKM B 3aKpbITUE MO 3TOMY WHCTPY-
MEHTY.
o B Tabnuue opt_sess_contents B nosne state o6asneHa TpaHCNALNA HOBbIX 3HAYEHWIA:
m 6 - CTapToBaUl ayKUMOH OTKPLITUS MO 3TOMY UHCTPYMEHTY. MOXHO CTaBUTb U yAaNsATb 3asBKU N0 3TOMY WH-
CTPYMEHTY.
B 7 - AYKUMOH OTKPbITUS N0 3TOMY UHCTPYMEHTY 3aBepLUeH.
m 8 - Ceccusa N0 3TOMY MHCTPYMEHTY MAeT. MOXHO CTaBUTb 3a51BKM B 3aKPbITUE MO 3TOMY UHCTPYMEHTY.
® 9 - AYKLUMOH OTKPbITUA MO 3TOMY UHCTPYMEHTY uAeT. MOXHO CTaBUTb 3asBKW B 3aKpbITUe MO 3TOMY UHCTPY-
MEHTY.
o B Tabnuubl fut_sess_contents u fut_instruments go6aeneHo none tas_base_fut_isin_id.
» [o6aBneHbl HOBble KOAbl OLWMG0K: 140
18.03.2024 BHeCE&HHble n3MeHeHus:

¢ Motok FORTS_INFO_REPL:

» [Nob6asneH pasgen "2.4.4. PacueT cenkv no 3asBke ¢ ykasaHnem crnpega TAS".

* B pasgen "2.4.5. lNpu3Haky, BbiCTaBNseMble y 3a8BOK U cAenok" 4o6asBneHo onucaHme HOBbIX (hNaros:
o "TASSettlement (0x10000)" - PacueTt caenkm no 3asBke ¢ ykasaHuem cnpega TAS.

» [Nob6asneH pasgen "3.4.1.2. ObpaboTka TaliMayToB MpW OTNPaBKe KOMaHA/TpaH3akuumin®.

* lMotok FORTS_TRADE_REPL:
o B Tabnuubl orders_log n multileg_orders_log go6asnexHo none compliance_id.

* MNotok FORTS_USERORDERBOOK_REPL:
o B T1abnuuy orders go6asneHo none compliance_id.

* MNotok FORTS_REFDATA_REPL:

[e]

B Tabnuue fut_sess_contents gns nons signs nosiBuicsa HoBbIn 6ut: 0x100000 - TAS-dblovepc.

o

B Tabnuue fut_vcb gns nons signs nosisuncs HoBblii 6UT: 0x4 - TAS-thbtouepc.

[e]

B Tabnuue dealer ana nons status nosiBuncst HoBblii 6UT: 0x10000 - HKL,.

[e]

B Tabnuuy sys_messages fobasneHo none type._id.

o YpnaneHbl ycTapeBLuve Tabnuvupl fut_rejected_orders u opt_rejected_orders. BmecTo aTux Tabnui, Hafo ucnosnb-
3oBatb Tabnuuy rejected_orders notoka FORTS_REJECTEDORDERS_REPL.

e Haunnas c¢ Bepcunm 7.21 notok FORTS_MISCINFO_REPL o6bsBnserca ycrapesBwum u 6yaeTr yga-
neH B Bepcum 7.27. Bmecto Hero Hafo wucnonb3osatb notokm FORTS_RISKINFOBLACK_REPL w
FORTS_RISKINFOBACH_REPL.

o B tabnuuy futures_params go6asneHo none tas_base_fut_isin_id.
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o B Tabnuue futures_params ansa nons attribute nosisuics Hosbli 6UT: 0x100000 - TAS-thbtouepc.
* lI3MeHeHuns B peno3nTopum CXem nogayun KoMaHz;:

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

o B komaHpy IcebergAddOrder pob6aeneHo none compliance_id (cl). [o6aBneH HOBbIA TUM KOMaHApl
IcebergAddOrder (msgid=475).

o B komaHay MoveOrder go6asneHo 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 fononHeHus B pa3gen "5.25. Metog SetSmaPreTradeCheck - YcTaHOBKa npeasapuTenbHO NpoBepKy
014 3a59BOK SMA-f1ormHa”.

01.12.2023 BHeCEHHble 3MeHeHuA:
* 3meHeHOo Ha3BaHue gokymeHTa: BMecTo "LUno3 SPECTRA Plaza-2" ctanio "PLAZA Il wnio3".
» [ob6asneH pasgen "2.3.2.1. AgpecHbIi PeXM C M3TUMHIOM MO YHUKaNIbHOMY Kogy".
* B pasgen "2.4.4. INpu3Haky, BbiCTaBNseMble y 3a8BOK 1 cAenok" o6asBneHo onucaHme HOBbIX (DNaros:

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

Mpr3Hak 3aaBkn UK caenku, chopMMPOBAHHON B pexume "AAPECHbIi C MITYMHIOM MO YHUKaNIbHOMY Kogy".
» [No6asneH HoBbI NnoTok FORTS_REJECTEDORDERS_REPL - OTBeprHyTbie B K/IMPUHT 3a9BKU. Tabnmupi:
o rejected_orders - OTBeprHyTble B K/IMPUHT 3asBKW. Tabnuua MCnonb3yeTcss BMECTO yCTapeslux Tabnuuy,
fut_rejected_orders v opt_rejected_orders notoka FORTS_REFDATA_REPL.
» MoTtok FORTS_COMMON_REPL:
o W3 Tabnuupl sys_events yaaneHo yctapesLuee nose type. BMecTo Hero cneflyeT cnosib30Bath nosne event_type.
» MoTtok FORTS_REFDATA_REPL:

o N3 Tabnuupbl session yganeHo ycTtapesliee nose opt_sess_id. BmecTto Hero cnepyeTt MCnonb3oBaTb Nose
sess_id.

o Haumnas ¢ Bepcun 7.18 Tabnuubl fut_rejected_orders n opt_rejected_orders o6bABNSIOTCA ycTapeBLUUMUA 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 MefnieHHble Bepcun komaHabl ChangeClientMoney (Bepcun komaHg, ¢ ID in = 4, 60, 63, 67, 409, 425/
Reply ID out = 104 ), paHee 06bsIBNEHHbIE ycTapeBLUMMU. Vicnonb3yiite 6onee 6bICTPY0 BEpPCUO KOMaHAbI
ChangeClientMoney c ID in = 458 / Reply ID out = 187.

04.09.2023 BHecéHHble n3meHeHus:
» Pasgen "3.1.4. YctaHoBka MO 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 HoBbIl 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
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Motok FORTS_PROHIBITION_REPL:
o YpaneHo 3HaueHue "0x20000000 (CnoTbl)" gns nona group_mask B Tabnuue prohibition.
Motok FORTS_REFDATA_REPL:

o YpaneHa ycTapeBwas Tabnuua option_series. BmecTto aToii Tabnuubl Hafo WCMONb30BaTb Tabauuy
sess_option_series.

o B Tabnuuy sess_option_series pgo6aBneHbl 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 Ucnosib3oBath nose
state 13 TabuLpl opt_sess_contents.

o 113 Tabnuubl investor yaaneHo yctapesLuee nose status. BMecTo Hero crnegyeT ucnonb3oBath nose xstatus.
MoTtok 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.

MoTtok FORTS_VM_REPL:

o JlobaBneHa Tabnuua cobbITuii Sys_events.

MNotok 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.
MNotok FORTS_TNPENALTY_REPL:

o B Ttabnuuy fee_tn fo6asneHo none num_orders.

YnaneHbl koapl owm60kK: 9999.

02.06.2023

BHeCEéHHbIe N3MEHEHNS:

MNotok FORTS_COMMON_REPL:
o B Tabnuuy sys_events fo6aBneHo none event_type.

o HaumHas c Bepcun 7.12 none type B TabnvLe sys_events 06bsiBNIsieTcs ycTapeBLwum 1 6yaeT yAaieHo B BepCUn
7.18. BMeCTO Hero crielyeT Ucrnosb30oBaTth Nosie event_type.

Motok FORTS_REFDATA_REPL:

o N3 Tabnuupl opt_sess_contents yganeHsl yctapesLlumne nons d_exec_beg n d_exec_end. BMmecTo HUX cnegyet
MCMonb30BaTh nosne expiration_date n3 Tabnuubl sess_option_series.

o W3 Tabnuubl opt_sess_contents yaaneHo yctapesluee nose step_price. BMecTo Hero cnegyet Ucnosb3oBaTh
none step_price u3 Tabnuubl sess_option_series.

o HauuHas c Bepcuun 7.12 none opt_sess_id B Tabnue session 06bSABNAETCA yCTapeBLUNM U ByaeT yAasieHo B
Bepcun 7.18. BmecTo Hero creyeT ncnosb3oBaTh none sess_id.

o B Tabnuuy sess_option_series gob6asneHbl nons step_price_clr n step_price_interclr.
Motok FORTS_CLR_REPL:

o W3 Tabnuy, fut_pos, opt_pos, fut_pos_sa 1 opt_pos_sa yaaneHsl nons vat_ex u vat_cc.
Motok RTS_INDEX_REPL:

o HaumHas c Bepcum 7.12 none value B Tabnumue rts_index 06baABNSETCA ycTapesLumMm 1 6yaeT yaaneHo B Bepcum
7.18. BMecTO Hero cneayeT ucnosb3oBark nose value_highprec.

VI3MeHeHns B peno3nTopum CXemM nogadyn KoMaHz4:

o MepneHHble Bepcun komangsl ChangeClientMoney (Bepcumn komang ¢ ID in = 4, 60, 63, 67, 409, 425 / Reply ID
out = 104 ) HaunHas ¢ Bepcum 7.12 06bABNAOTCA YCTapeBwyMu 1 ByayT yaaneHs B Bepcumn 7.18. Micnonb3yite
6onee 6bICTpytO Bepcuto komaHgbl ChangeClientMoney ¢ ID in = 458 / Reply ID out = 187.
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» BBepcumn 7.12 B cucTemMe BBeIEHO OrpaHnyeHmne Ha KonmyecTBo O4HOBPEMEHHbIX NOAMUCOK Ha OAMH NoTok Plaza2
(Cgate) oT ofHOro LUIO30BOrO JI0TMHA - He 6onee 20 (nogpobHee cMm. pasgen “3.3.9. OrpaHMyeHne KomyecTea
O[IHOBPEMEHHO OTKPbITLIX NOTOKOB PenvKaLuy oT ogHOro coeanHeHns Plaza2").
27.03.2023 BHeCéHHble n3meHeHus:
* Bpaszgen"2.4.4. Tunbl caenok, oopMupyemMble Npu UCNOTHEHWUN U UCTEYEHUM (PbIOYEPCOB U ONLMOHOB" J06aBNEHO
onvcaHune HoBbIX (h/1aros:
o Yctapeswwii 6uT "eREPOCCStatus (0x2000)" nepenmeHoBaH B "DueToCrossCancel (0x2000)" - MpusHak cHs-
TUS NACCUBHOI 3asBKM NPK KPOCC-CAETKE.
* HauuHas c Bepcun 7.9 B cucteme SPECTRA cepBUC MH(POPMUPOBAHUS YYACTHUKOB O MPOFHO3HbIX 3HAYEHUSIX
puck-napameTpoB (ForecastiM) 06bsaBNsSeTCA ycTapeBLMM C NOC/eAyoLWmuM yaaneHmem cepeurca B Bepcum 7.15.
» Motok FORTS_COMMON_REPL:
o B Tabnuuy common fo6asnieHo nosne swap_rate.
o Jlo6aBneHa Tabnuua cobbITuii Sys_events.
» MoTtok FORTS_PROHIBITION_REPL:
o B Ttabnuuy prohibition go6asnexbl nons section_id n base_contract_id.
o HaunHas c Bepcun 7.9 3HaveHmne "0x20000000 (CnoTbl)" ans nons group_mask B Tabnuue prohibition o6baBns-
eTcsa ycTapeBLIMM 1 ByaeT yaaneHo B Bepcum 7.15.
» MoTtok FORTS_REFDATA_REPL:
o N3 Tabnuy, fut_sess_contents u fut_instruments yganeHo yctapesllee nosne is_percent. Bmecto Hero cnegyet
1cnonb30BaTh nosne asset_class ns tabnuupbl fut_vcb.
o B tabnuuy investor gobaeneHo none xstatus. Mone xstatus oTiMyaeTcsa OT CyLEeCTBYHOLWEro nons status pactum-
PEHHbIM TVUMOM i8 1 TpaHCNAUMel B HEM ABYX AONOMHUTE/NbHbIX (Naros:
= 0x10000000000 - KBanimcumpoBaHHbIii MHBECTOP
m 0x40000000000 - CHATb NaccuBHYIO 3aABKY NPW KPOCCc-cAenke
o HauuHas c Bepcum 7.9 none status B Tabnuue investor o6baBnseTcs ycrapeswmm n 6ygeT yhaneHo B Bepcum
7.15. BmecTo Hero criefyeT Ucnonb3oBath nose xstatus.
o flobaBneHa Tabnuua brokers_base_contracts_params.
o B Tabnuuy opt_sess_contents fo6asneHo none state.
o HaumHas c Bepcum 7.9 none state n3 Tabnuy, option_series n sess_option_series 06bABNSETCA yCTapeEBLUUM 1
6yneTt yaaneHo B Bepcun 7.15. BMecTo Hero ciieflyeT Mcnonb3oBarb nose state n3 Tabnuupl opt_sess_contents.
» Motok FORTS_INFO_REPL:
o W3 tabnuupl base_contracts_params yfaneHo yctapesLuee nose is_percent. BMecTo Hero cnegyert ucnosnb3o-
BaTb none asset_class.
o JlobaBneHa Tabnuua brokers_base_contracts_params.
* I3MeHeHUs B peno3nTopum CXem nogayn KoMaHz;:
o Jlo6asneHa HoBas komaHga ChangeBFClientBaseContractParametersNextSession (msgid=1057) - 13meHeHune
napameTpos k/imeHToB B® no BA.
09.11.2022 BHeCEHHble N3MeHeHuA:
* B pasgen "2.3.1. 3asBku — 06LMe BO3MOXHOCTU" A06aBneHo onvcaHmne 3aaBok Tuna Book-or-Cancel (BOC).
» Pazgen "2.4.4. Tvnbl caenok, hopMupyemMblie Npu UCMNOHEHUU 1 UCTeYEHUN hbOYEPCOB M OMUMOHOB" pa3tuT Ha
[Be yacTu:
0 "2.4.4. Tlpu3Haku, BbiCTaBsieMble Y 3a5BOK 1 COENOK".
o "2.4.5. Tunbl caenok, opmmrpyemMble Npy UCNOSTHEHUN 1 UCTEYEHNN (DbIOYEPCOB 1 OMNLMOHOB"
* B pasgen "2.4.4. lMpu3Haku, BbiCTaBsieMble Y 3asiBOK 1 cAenok" fobaBieHo onucaHrne HoBbIx chnaros:
o DuringDiscreteAuction (0x4000000000000000) - Mpur3Hak 3asiBKM AW CAEMKU B ayKLUNOHE OTKPbITUS.

10
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o BOC (0x1000000000000000) - 3asBka Book-or-Cancel (BOC).

[lo6asneH pasgen "2.5.7. AyKUMOH OTKpbITUA".

Motok FORTS_TRADE_REPL:

o B Ttabnuupl orders_log n multileg_orders_log fo6asneHo none xstatus?2.

o B Tabnuubl user_deal n user_multileg_deal go6asneHbl nons xstatus2_buy u xstatus2_sell.
Motok FORTS_ORDLOG_REPL:

o B Ttabnuupl orders_log n multileg_orders_log fo6aBneHo none xstatus?2.

MNotok FORTS_DEALS_REPL:

o B Ttabnuupl deal n multileg_deal go6aBneHbl nons xstatus2_buy u xstatus2_sell.

MNotok FORTS_USERORDERBOOK_REPL:

o B Ttabnuuy orders go6asneHo nosne xstatus2.

Motok FORTS_ORDBOOK_REPL:

o B Tabnuuy orders fo6aBneHo nosne xstatus2.

MNotok FORTS_COMMON_REPL:

o B Tabnuuy common go6aeneHo none opening_auction_price.

MNotok FORTS_REFDATA_REPL:

o [lob6aBneHbl Tabnuubl sess_option_series, discrete_auction n discrete_auction_base_contract.
o W3 Tabnuupbl opt_sess_contents yaaneHbl Nons europe, min_step, lot_volume.

o B Tabnuuy user gob6asneHo nose user_level.

o HaunHas c Bepcun 7.6 Tabnuua option_series 06bABNAETCS ycTtapesLleii U ByaeT yaaneHa B nocresyoLmx
Bepcusx. BMecTo 3Toii Tabnuubl Hao 1cnonb3oBaTb Tabnuuy sess_option_series.

Motok FORTS_CLR_REPL:
o B Ttabnuupl fut_pos, opt_pos, fut_pos_sa u opt_pos_sa fo6asneHbl Nons pos_exec u charge_exec.

o HauvHas ¢ Bepcun 7.6 nonsi vat_ex u vat_cc B Tabnuuax fut_pos, opt_pos, fut_pos_sa u opt_pos_sa 06baBNs-
1oTCA ycTapeswmmn n 6yayT yaaneHsl B Bepcun 7.12.

Motok FORTS_INFO_REPL:

o N3 Tabnuubl base_contracts_params yganeHo nosne subrisk_step.
o N3 Tabnuubl futures_params yaaneHo none subrisk.

M3MeHeHNs B penosuTopum Cxem nogadun KoMaHs;:

o B komaHay IcebergAddOrder no6asneHo none type (i4). Jo6asneH HoBbii TN komaHAbl IcebergAddOrder
(msgid=472).

[lo6asneHbl HOBblE KOkl OLWNGOK: 82, 85, 90, 95, 100, 105, 110, 115, 120, 125, 130, 135, 3002, 4300-4305

M3MeHeHb! TEKCTbI KOA0B OLUNGOK: 62

15.09.2022

BHECEHHblE N3MEHEHUA:
» [o6asneH pa3gen "2.3.4. Kpocc-caenku”.

« [o6asneH pasgen "2.4.3. MNpekpalyeHne 06a3aTeNnbCTB N0 OAHOAHEBHBLIM (DbHOYEpPCaM C aBTONPOoHrauvein ("Bey-

* Bpasgen "2.4.4. Tunbl caenok, hopmMurpyeMble Npy UCNOSIHEHUN U UCTEUYEHMM (DbHOYEPCOB 1 OMLMOHOB" f06aBNeHO

HbIM obloyepcam™)”.

onncaHme HoBbIX (*J}'IaI'OBZ

o ePerpetualFuturesExecutionVoluntary (0x10000000000000) - TexHn4Yeckas caenka Bcneacteve fob6poBosibHOo
BbIXOJa U3 BEYHOrO obloyepca (Ha OCHOBaHUW NOAAHHOIO NOPYYeHNS).

11
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o ePerpetualFuturesExecutionForced (0x400000000000000) - TexHu4eckas caenka BCreacTBue NpUHyanTeIbHO-
ro BbIX0Aa V3 BeYHOTo hblovepca (peasmsaums HeyA0BNeTBOPEHHOIO Clpoca).
o ePerpetualFuturesExecution (0x800000000000000) - TexHu4eckast caesnka B CBA3aHHOM MHCTPYMeEHTe Bcnea-
CTBUE BbIXOAA 13 BEYHOrO (hbtoyepca.
e Motok FORTS_FEE_REPL:
o B Tabnuuy adjusted_fee pob6aenewbl nona  adjusted_fee_trade_buy, adjusted_fee_clearing_buy,
adjusted_fee_trade_sell, adjusted_fee_clearing_sell.
» MoTtok FORTS_PROHIBITION_REPL:
o Jlo6aBneHa Tabnuua cobbITuii Sys_events.
» Motok FORTS_REFDATA_REPL:
o YpaneHa yctapeslas Tabnuua prohibition. BMmecTo aToil Tabnuupl Hafo ncnonb3oBats Tabnuuy prohibition no-
Toka FORTS_PROHIBITION_REPL.
o [lobaeneHa Tabnumua fut_exec_orders.
o HaunHasa ¢ Bepcum 7.3 none is_percent n3 tabnuy, fut_sess_contents n fut_instruments o6bABNsAeTCA ycTapes-
LM 1 6yAeT yaaneHo B Bepcun 7.9. BmecTo Hero cnegyeT ncnonb3osarthb none asset_class us tabnuupl fut_vch.
o HauvHas ¢ Bepcum 7.3 nonsa d_exec_beg n d_exec_end B Tabnuue opt_sess_contents 06bABNSAIOTCS yCTapes-
LW1M 1 6yayT yaaneHsl B Bepcun 7.9. BmecTo HUX cnegyeT MCnonb3oBaTth none expiration_date n3 tabnuupl
option_series.
e Motok FORTS_INFO_REPL:
o /3 Tabnuubl currency_params yaasieHo none signs.
o HauvHas ¢ Bepcun 7.3 none is_percent B Tabnuue base_contracts_params 06bsiBNsieTcsa ycrapesLumnm n bynet
yAaneHo B Bepcun 7.9. BMecTo Hero crieflyeT ncnonb3osath none asset_class.
* VI3MeHeHus B peno3ntopumn Cxem nogaumn KoMaHs;
o B komaHgbl FutChangeClientProhibit u OptChangeClientProhibit so6asneHo none client_priority (i4). Jo6asneHsbl
HoBble Tunbl KoMaHg, FutChangeClientProhibit (msgid=469) n OptChangeClientProhibit (msgid=468).
o [lobasneHa HoBas kKomaHaa FuturesExecutionRequest (msgid=470) - Mopy4eHns Ha UCMONTHEHWNE OAHOLHEBHbIX
(PbHOYEPCOB C aBTOMPO/IOHTALMENA.
o B komaHge OptChangeExpiration Tun nons order_id v3meHeH Ha i8. [Jjo6aBneH HOBbIA TUM KOMaHApl
OptChangeExpiration (msgid=471).
» [lo6aBneHbl HOBbIE koAbl owwN6oK: 4283, 5052-5055, 5061-5065, 5069, 5071-5073.
* 3meHeHbl TekcTbl kogoB ownbok: 4050-4055, 4060-4067, 4069, 4070.
* YpaneHsbl kogbl ownbok: 300-307, 4068.
17.05.2022 BHeCE&HHble n3MeHeHus:
» [o6asneH pa3gen "2.11. ONumUOHbI Ha akummn®.
e V3meHeH pa3gen "2.2.3. OnumoHb!".
* 3meHeH pa3gen "2.4.2. Skcnupaums onumoHoB".
* Bpaszgen"2.4.3. Tunbl caenok, oopMupyemMble Npu UCNOHEHWUN U UCTEYEHUM (PbIOYEPCOB U ONLMOHOB" J06aBNEHO
onucaHne HOBbIX (hNaros:
o eSyntheticPassive (0x200000000000000) - Mpn3HakK NacCUBHOM CUHTETUYECKON 3asBKN.
* 3meHeH pa3gen "2.5. PacnucaHune TOpros v KNvpuHra”.
* 3meHeH pasfen "2.6.3. OrpaHMYeHUs1 Ha TOProBble onepaLyn 1 OTKPbITUE NO3ULMIA A5t KTMEHTOB".
» MoTtok FORTS_TRADE_REPL:
o W3 tabnuy, orders_log n multileg_orders_log yaaneHsl nons id_ord, xamount, xamount_rest, action.
o W3 1abnuy user_deal n user_multileg_deal yananeHs nons id_ord_buy v id_ord_sell.
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MNotok FORTS_USERORDERBOOK_REPL:

o N3 Tabnuubl orders yaaneHsl nons id_ord, xamount, xamount_rest, action, init_moment, xinit_amount.

Motok FORTS_POS_REPL:

o B Tabnuupl position v position_sa gobasneHo none last_quantity.

MNotok FORTS_PART_REPL:

o B Tabnuupl part n part_sa gob6asneHbl nons premium_intercl n net_option_value.

MNotok FORTS_PROHIBITION_REPL:

o W3 Tabnuubl prohibition yaaneHo none prohib_id.

Motok FORTS_REFDATA_REPL:

o B Tabnuuy option_series gob6aeneHsl nons margin_style, settlement_type, exercise_style, min_step, step_price,

lot_coefficient, r, fixed_spot_discount, projected_spot_discount, step_price_curr, underlying_price, lot_volume,
state.

[e]

M3 Tabnuubl opt_sess_contents yganeHo none base_isin_id.

o HauuHas ¢ Bepcvn 7.0 nose europe B Tabnuue opt_sess_contents 06bsABSIETCS YCTapeBLIUM U ByAeT yaaneHo
B Bepcuy 7.6. BMECTO Hero crieAyeTt 1cnosib3oBarb Nosie exercise_style n3 Tabnuusl option_series.

o HaunHasi c Bepcum 7.0 none min_step B Tabnuue opt_sess_contents 06bABNSETCS yCTapeBLUUM U ByeT yaaneHo
B Bepcuyn 7.6. BMECTO Hero crneayeT 1cnosb3oBaThk nosie min_step 13 Tabnuupl option_series.

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

o HaumHas c Bepcum 7.0 none step_price B Tabnuue opt_sess_contents 06bsABASETCS YCTAPEBLUMM U OyAET yaa-
JIEHO B Bepcuy 7.6. BMECTO Hero crieAyeT 1cnosib3oBaTh nosie step_price 13 Tabnmusl option_series.

o B Tabnuuy fut_vch go6asneHsl nons asset_class n board_md.
o B Tabnuue fut_vch ans nons asset_class yaaneHo 3HaueHve: '7' - [lparoyeHHble MeTanbl.

o B Ttabnuuy opt_intercl_info go6aBneHbl nons premium n premium_in_settl_currency.

(e]

B tabnuuy opt_vch po6asneHo none settlement_currency.

o W3 Tabnuubl prohibition yaaneHo none prohib_id.

o YpaneHa yctapeslwas Tabnuua usd_online.

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

MoTtok FORTS_CLR_REPL:

o B Tabnuupl opt_pos n opt_pos_sa gobasneHbl Noss premium v premium_in_settl_currency.
o lob6aBneHa Tabnuua option_series_settl.

MoTtok FORTS_VM_REPL:

o B Tabnuupl opt_vm 1 opt_vm_sa gob6asneHbl Noas premium v premium_in_settl_currency.
MNotok FORTS_INFO_REPL:

o HauvHas ¢ Bepcum 7.0 none subrisk_step B Tabnuue base_contracts_params o6baBnsieTcs yctapesLunm 1 yaet
yfaneHo B Bepcuu 7.6. BmecTo Hero cnegyeT ncnonb3osarhk nose strike_step us tabnuubi option_series_params.

[e]

B Tabnuuy base_contracts_params go6asneHbl nons asset_class u cf_risk.
o B Tabnuue base_contracts_params ans nons asset_class yaaneHo 3HadeHve: '7' - [lparoleHHble MeTasbl.

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

o B Tabnuuy option_series_params po6aeneHbl 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.
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o 3 Tabnuubl option_series_params yganeHbl nons a, b, ¢, d, e, s.
* lI3MeHeHbl TEKCTbI KOAO0B OLWNGOoK: 4067.
05.04.2022 BHeCEHHbIE N3MeHeHuA:
» [Nob6asneH pasgen "2.2.2.1. OgHoAHEBHbIE (hblOYEPChI C aBTOMNPOsIOHraumen”.
* YnaneH pasgen "3.3.4. MOHUTOPUHT latency co CTOPOHbI KMEHTA", ABNAIOLLMIACS yCTapeBLLIMM.
e lMotok FORTS_REFDATA_REPL:
o B Tabnuue fut_sess_contents 415 nons signs nosBuacs HoBbI 6uT: 0x4000 - OAHOAHEBHbIV (ObIOYEPCHbIN KOH-
TpakT ¢ aBTonponoHrauveii (CFD - Contract for difference).
e lMotok FORTS_CLR_REPL:
o B Tabnuuy fut_sess_settl nobasneHo none swap_rate.
20.10.2021 BHeCEHHbIe 3MeHeHusA:
» [opaboTka yTnnutbl 4718 cMeHbl napons (change_password.exe):
o B cTpoky 3anycka fo6aBfieH napaMeTp app_name (MMsi NPUIOXeHUs).
o B cTpoky 3anycka fo6asneH napameTp local_pass (naposb A1 oKaibHOro COEAVHEHNS C POYTEPOM).
o /13 BO3MOXHBIX K/IOUYei CTPOKYM 3anycka yaaseH kiwod key.
» No6asneH HoBbli NoTok FORTS_PROHIBITION_REPL - 3anpeTbl. Tabnuua prohibition BblHeceHa B oTAeNbHbIN
NOTOK.
* lNMotok FORTS_REFDATA_REPL:
o HauvHas c Bepcum 6.15 Tabnmua prohibition 06bsBNsieTCA ycTapesLueii n 6yaeT yaanieHa B Bepcun 7.3. Bmecto
3TOW Tab/mubl HaZOo Ncnonb3oBaTk Tabnuuy prohibition notoka FORTS_PROHIBITION_REPL.
¢ Motok FORTS_INFO_REPL:
o HaumHas ¢ Bepcuu 6.15 none signs B Tabnue currency_params oGbsIBMSIETCS YCTapeBLWMM W GyLeT yAaNeHo
B Bepcun 7.3.
» [o6aBneHbl HOBble KOAbI OLIMGOK: 81, 4280-4282.
* I3MeHeHbl TeKCTbl KOAOB OWM60K: 4160.
* YpaneHsbl kogbl ownbok: 4168.
23.07.2021 BHecéHHble n3meHeHus:
» [Nob6asneH pasgen "2.10. Cpenkv yperynmposaHus'.
* Motok FORTS_PART_REPL:
o 13 Tabnuubl part yaaneHo none balance_money.
* lMotok FORTS_REFDATA_REPL:
o B Tabnuubl fut_sess_contents u fut_instruments go6asneHo none enforce_ims_half netting.
¢ Motok FORTS_INFO_REPL:
o B Tabnuuy futures_params go6asneHo none enforce_ims_half netting.
o B Tabnuuy option_series_params gobaeneHbl nons margin_style, settlement_type, exercise_style.
* MNotok FORTS_FEERATE_REPL:
o B Tabnuubl futures_rate, option_rate fo6asneHo none exp_clearing_fee. B Bepcuu 6.12 none scerga 6yaer co-
nepxatb "0.0". B Bepcun 6.15 310 none 6yaeT 3anoNHATLCA 3HAYEHUSIMU CTaBKMy.
e YpaneHbl kogbl owmn6bok: 4120, 4121.
» [lo6aBneHbl HOBble KoAbl oLWn60oK: 80.
14.05.2021 BHeCcEHHble nsmeHeHus:
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B pa3sgen "2.4.3. Tunbl caenok, hopmupyemble Npu UCNONHEHUN U UCTEYEeHUM (hbHOYEPCOB Y ONLMOHOB" A06aBNeHo
onvcaHune HoBbIX (h/1aros:

o eDontFineRF (0x80000000000000) - Mpu3Hak HeB3MMaHuA WTpada 3a CAeNKN yperynmposaHus.

YpaneHbl notokn FORTS_FUTTRADE_REPL n FORTS_OPTTRADE_REPL. BMecTo HUX cnefyeT Ucnosb3oBarb
notok FORTS_TRADE_REPL.

YpaneHsl notokn FORTS_FUTORDERBOOK_REPL n FORTS_OPTORDERBOOK_REPL. BmecTo HUx cneayet
ncnonb3osatb NOTok FORTS_USERORDERBOOK_REPL.

YpaneHsl notokn FORTS_FUTCOMMON_REPL 1 FORTS_OPTCOMMON_REPL. BMecTo HUX cnefyeT Ucnosib-
3oBartb notok FORTS_COMMON_REPL.

YpaneHbl notokn FORTS_FUTINFO_REPL n FORTS_OPTINFO_REPL. BMecTo HUX cnefyet UCrnosib30Barh NOTOK
FORTS_REFDATA_REPL.

Ypaneubl notokn FORTS_FUTAGGR5_REPL, FORTS_FUTAGGR20_REPL, FORTS_FUTAGGR50_REPL,
FORTS_OPTAGGR5_REPL, FORTS_OPTAGGR20_REPL n FORTS_OPTAGGR50_REPL. BmecTo HuX crnegyet
ncnons3osatb Notokn FORTS_AGGR5_REPL, FORTS_AGGR20_REPL n FORTS_AGGR50_REPL.

MNotok FORTS_TRADE_REPL:

o W3 tabnuy, orders_log n multileg_orders_log yaaeneHo none local_stamp.

o B Tabnuupl orders_log n multileg_orders_log go6aBneHo none reason.

o B Tabnuubl user_deal n user_multileg_deal go6asneHsbl nons reason_buy u reason_sell.
Motok FORTS_FEE_REPL:

o lobaBneHa Tabnuua penalty.

MNotok FORTS_USERORDERBOOK_REPL:

o B Tabnuuy orders go6asneHo nosne reason.

MNotok FORTS_PART_REPL:

o B Tabnuuy part go6asneHo nosne penalty.

o B Tabnuuy part_sa go6asneHo nosne blocked_tax.

MNotok FORTS_REFDATA_REPL:

o N3 Tabnuy fut_sess_contents, fut_instruments n opt_sess_contents ygasneHo nosne d_start.
o B Ttabnuuy prohibition so6asneHo none xprohibition_id.

o HauvHasa c Bepcun 6.9 B Tabnuue prohibition none prohib_id o6bsBNseTca yctapeBlwum 1 6yaeT yaaneHo B
Bepcun 6.15.

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

Motok FORTS_CLR_REPL:
o B tabnuuy money_clearing_sa go6asneHo none blocked_tax.
VI3MeHeHNs B peno3mTopumn Cxem nogayv KomaHg;:

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

o YpaneHa yctapesllas komaHgaa FutTransferRisk.
[lo6aBneHbl HoBble KOAb! OLwmn60okK: 3001.

VI3MeHeHbl TEKCTbI KO4OB OLWN60K: 4017.

25.02.2021

BHeCEHHbIe N3MEHEHUS:

Motok FORTS_PART_REPL:
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o HaunHas ¢ Bepcun 6.8 B Tabnuue part none balance_money o6bsiBNSIETCA yCTapeBLWNM 1 6yaeT yaaneHo B
Bepcun 6.12.

12.01.2021

BHeCEHHble n3MeHeHUA:
e Motok FORTS_REFDATA_REPL:

o B Ttabnuuy dealer fo6asneHo none order_allowed_in_morning_session.
* lMoTtok FORTS_INFO_REPL:

o B Tabnuuy dealer so6asneHo none order_allowed_in_morning_session.
* VI3MeHeHVs1 B peno3nTopumn cXem nogauu KoMaHz;:

o HauvHas c Bepcun 6.7 npoueaypa FutTransferRisk 06baBnsieTcs ycTapesLueii n 6yaeTt yaaneHa B nocneayoLwmx
BepCuUsX.

» [lo6aBneHbl HOBble KOAbI OLLINGOK: 4226.

19.10.2020

BHeCEHHble n3MeHeHus:

e V3meHeH pa3sgen "2.5. PacnncaHue TOpros v KAnpuHra'.

* M3meHeH pa3gen "2.4.3. Tunbl caenok, opmmpyemble npu UCMoSIHEHUN N UCTEYEHNW (DbIOYEPCOB U OMLUOHOB".
* lMotok FORTS_TRADE_REPL:

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

¢ Motok FORTS_DEALS_REPL:
o B Tabnuuy deal go6asneHbl nons xstatus_buy n xstatus_sell.
o B Tabnuuy multileg_deal gob6aBneHbl nons xstatus_buy u xstatus_sell.
* Motok FORTS_USERORDERBOOK_REPL:
o B Tabnuuy info go6asneHo none publication_state.
e Motok FORTS_ORDBOOK_REPL:
o B Ttabnuuy info go6aBneHo none publication_state.
* lNMotok FORTS_REFDATA_REPL:
o B Tabnuuy user gobaeneHo none password_expiration_date.
* I3MeHeHVs1 B peno3nTopumn CXem nojaun KoMaHz,;:

o O6HOBNEHHAas KOMaHAa YCTaHOBKW KnueHTckmx numnutoB ChangeClientMoney (msgid=458).

o YpaneHbl cnegytowme ycrapeslune komaHabl: FutAddOrder, OptAddOrder, FutAddMultilegOrder, FutDelOrder,
OptDelOrder, FutMoveOrder, OptMoveOrder, FutDelUserOrders, OptDelUserOrders, FutChangeClientMoney,
FutChangeBFMoney, FutExchangeBFMoney, FutTransferClientPosition, OptTransferClientPosition,
FutChangeBFLimit.

o KomaHga OptChangeRiskParameters nepenmeHoBaHa B OptChangeRiskParametersNextSession.

o B komaHaax none local_stamp o6bsBAsieTCs ycTapeBLUnM 1 GyaeT yaasneHo B Bepcum 6.9.

» [No6asneHbl HOBble koAbl owwnbok: 300-307, 4175.

* I3meHeHbl TeKCTbl kOA0B own60kK 4006-4011, 4017.

17.08.2020

BHecéHHble nsmeHeHus:
» [No6asneH pasgen "2.3.5. Alicbepr-3asBku’.

» Bpasgen "2.4.3. Tunbl cAenok, hopmupyemMble npu UCNOSIHEHUN U UCTEYEHWM (DbIOYEPCOB W OMLMOHOB" f06aBNeHO
onvcaHue HoBbIX (h/1aros:

o elceberg (0x800000000000) - npu3Hak aicbepr-3asiBk1, CAEMKN NO aincbepr-3asiBke

o eSynthetic (0x200000000000) - NpM3HaK CUHTETUYECKOI 3aBKU
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o eOperatorinputSA (0x1000000000000) - 6nokmpoBka No PacyeTHOMy Koay
* M3meHeH pa3gen "2.6.9. MNogaepxka oTpuuaresbHbix LeH B SPECTRA".
» [Nob6asneH pasgen "2.9. CUHTETUYECKUIA MaTUmnHT".

e No6aBneH HoBbli notok FORTS _TRADE_REPL - o6beguHeHne FORTS_FUTTRADE_REPL wu
FORTS_OPTTRADE_REPL.

» Motokn FORTS_FUTTRADE_REPL n FORTS_OPTTRADE_REPL B Bepcun CIMEKTPA 6.5 06baBnstotcs ycra-
peBLUMMU, U3MEHEHUA cnefyeT CMoTpeThb B onucaHun FORTS_TRADE_REPL.

» [otok FORTS_TRADE_REPL:

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 po6asneHbl nons public_order_id, public_amount, public_amount_rest,
public_action, private_order_id, private_amount, private_amount_rest, variance_amount, private_action,
disclose_const_amount.

o B Tabnuuy user_deal pgo6asneHbl nons public_order_id_buy, public_order_id_sell, private_order_id_buy,
private_order_id_sell.

oB Tabnuuy  user_multleg_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
n FORTS_OPTORDERBOOK_REPL.

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

* lMotok 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 Ttabnuuax 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 lMone id_ord nepenmeHoBaHo B public_order_id.
o lMone xamount nepemmeHoBaHo B public_amount.
o Mone xamount_rest neperMeHoBaHo B public_amount_rest.

o lMone action nepemmeHoBaHo B public_action.

(e]

Mone init_moment nepermeHoBaHO 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 onncaHun FORTS_COMMON_REPL.
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Motok FORTS_COMMON_REPL:

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

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

o W3 1abnuubl common ygasneHsl nons old_kotir n cur_kotir.
[MOTOKN arpermpoBaHHbIX CTakaHoB:

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

o B T1abnuue orders_aggr n3meHeHo onucaHune nosns volume u gobasneHo nosne synth_volume.
MoTtok FORTS_CLR_REPL:

o W3 Tabnuubl money_clearing yaaneHo none share.

o W3 Tabnuupl fut_pos yganeHo none account.

o 13 Tabnuubl opt_pos yaasneHo none account.

[o6aBneH HoBblli notok FORTS_REFDATA_REPL - o6beguHeHne FORTS_FUTINFO_REPL wu
FORTS_OPTINFO_REPL.

Motokn FORTS_FUTINFO_REPL 1 FORTS_OPTINFO_REPL B Bepcun CIMNEKTPA 6.5 06b51BNst0TCA ycTapesLUn-
MU, U3MEHeHuA criegyet cmoTpeTb B onucaHnn FORTS_REFDATA_REPL.

MNotok FORTS_REFDATA_REPL:
o W3 Tabnuupl fut_sess_contents yaaneHbl nons code_vceb, old_kotir, d_pg u last_cl_gquote.
o W3 Tabnuubl fut_vcb ynaneHsl nons code_vcb u is_foreign.

o N3 Tabnuubl fut_instruments yaaneHsl nonsi code_vcb, old_kotir, d_pg, d_exp, exec_name u last_cl_quote.

[e]

W3 Tabnuupl dealer yganeHo none go_ratio.

o W3 Tabnuupbl prohibition yaaneHo none code_vch.

[e]

B tabnuuy fut_margin_type no6aeneHo none operator_input.

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

o W3 1abnuubl opt_vcb yganeHo none code_vch.

o B Ttabnuuy option_series go6asneHo none m_bach.

Motok FORTS_INFO_REPL:

o W3 Tabnuubl base_contracts_params yganeHo nosne code_vcb.

o N3 Tabnuubl futures_params yaaneHsl nons code_vch, settl_price u settl_price_real.

o W3 Tabnuupbl investor yaganeHo none go_ratio.

(e]

M3 Tabnuupbl dealer yaoaneHo none go_ratio.

o B Tabnuuy option_series_params gob6asneHo none m_bach.

Motok FORTS_PART_REPL:

o W3 Tabnuubl part yganeHsl nons coeff_go, no_fut_discount n num_clr_2delivery.
MNotok FORTS_RISKINFOBACH_REPL:

o B Tabnuuy volat_coeff no6asneHo none m.

M3MeHeHNs1 B pENO3UTOPUM CXEM NOLAYN KOMaHA!

o [lo6aBneHa HoBas komaHga AddOrder - 06beamHseT FutAddOrder, OptAddOrder n FutAddMultilegOrder.

o JlobaBneHa HoBast komaHaa DelUserOrders - o6beauHset FutDelUserOrders un OptDelUserOrders.
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o [lo6asneHbl HoBble komaHAbl IcebergAddOrder, IcebergDelOrder, IcebergMoveOrder - komaHabl 415 yripasne-
HMA alicbepr-3asBKkamu.

o KomaHga ChangeBFParameters nepenveHosaHa B ChangeBFParametersNextSession.

o KomaHga ChangeBFClientDefaultParameters nepeumeHoBaHa B
ChangeBFClientDefaultParametersNextSession.

» [lo6aBneHbl HOBble KoAbl OLLNGOK: 4174, 4258, 4259, 4260, 4261, 4262, 4264, 4266, 4268.

19.06.2020

BHeCE&HHble N3MeHeHUA:
» [No6asneH pasgen "2.6.9. Mogaepxka oTpuuarensHbix LeH B SPECTRA"
» [Nob6asneH HoBbI NoTok FORTS_RISKINFOBLACK_REPL - Puck-napameTpsbl an1s mogenv bnaka-Loynsa.

» [No6aBneH HoBbIli NoTok FORTS_RISKINFOBACH_REPL - Puck-napameTpbl ans mogenu bawense. B penuse
6.4.20 B napameTpax TpaHcnupyertcs 0.

e Motok FORTS_FUTCOMMON_REPL:
o B Tabnunuy common go6aeneHo none price_assigned_by_admin.
* lMotok FORTS_FUTINFO_REPL:
o B Tabnuuy fut_vcb fobasneHsbl Nons negative_prices, option_model.
* Motok FORTS_OPTINFO_REPL:
o B Ttabnuuy opt_vch gobasneHsl nons negative_prices, option_model.
o B Tabnuuy option_series gob6aeneHsl nons a-s_black, a-s_bach.
¢ Motok FORTS_INFO_REPL:

o B Tabnuuy base_contracts_params fo6asneHo none option_model. Mons has_options n spot_price 06bsBNS-
10TCA yCTapeBL MK 1 ByayT yaaneHbl B Bepcun 6.6.

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

o B Ttabnuuy volat po6asneHo none option_model.

15.01.2020

BHeCé&HHble N3MeHeHus:
» [o6aBneH pasgen "2.6.8. BNOKMpOBKa GPOKEPCKOW YacTn KIMeHTCKoro céopa'.
» [No6asneH HoBbI NnoTok FORTS_BROKER_FEE_REPL - Bpokepckue KOMUCCUU.

» [No6asneH HoBbli noTok FORTS_BROKER_FEE_PARAMS_REPL - MNapameTpsl A5 pacyeta 6pokepcKoli Komumc-
cun.

e Motok FORTS_PART_REPL:

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

o B Tabnuuy common go6aeneHo nose total_premium_volume.
* I3MeHeHVs1 B peno3nTopumn CXem nogaun KoMaHz;:

o YpaneHa komaHga FutChangeBFParameters.

o [lobaBneHa HoBasi koMaHAa SetBrokerFeeParamNextSession - YcTaHOBKa NapameTpoB 418 pacueta 6pokep-
CKO KoMUuccum.

» [o6aBneHbl HOBble KoAbl oLwm60k: 3000.

10.12.2019

BHeCE&HHble N3MeHeHus:

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

12.09.2019

BHeCéHHble N3MEHEHNS:
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» [No6asneH pasgen “3.3.10. Tunbl NOTOKOB faHHbIX". B onncaHns NOTOKOB A06aBMeH TUM, K KOTOPOMY OHW OTHOCATCS.

31.08.2019 BHeCéHHble n3meHeHus:
» [o6asneH pa3gen "3.3.9. MapTMunMoHMpoBaHne MaTymHra'.

» Bpasgen "2.4.3. Tunbl caenok, opmupyemMble Npy UCNOSHEHUN U UCTEYEHMI (DbIOYEPCOB 1 OMLMOHOB" f06aBNeHO
onucaHue AByX HOBbIX (h/1aroB, KOTOpbIE MPOCTABASATCA B 3asBKax U caenkax: eActiveSide (0x20000000000),
ePassiveSide (0x40000000000).

e MNotok FORTS_FUTINFO_REPL:

o [lob6aBneHa Tabnuua instr2matching_map.
e Motok RTS_INDEX_REPL:

o W3 Tabnuupl rts_index yaaneHsl yctapesLwe nons prev_close_value, open_value, max_value, min_value.
* /13MeHeHVsi B peno3nTopumn cXem nojauu KoMaHz;:

o [lo6aBneHbl HoBble KoMaHAb! DelOrder, MoveOrder, ChangeClientParameters.

oB KoMaHgax ChangeBFParameters " ChangeClientParametersNextSession y none
calendar_spread_margin_type u ics_margin_type Tvn nons i4 n3meHeH Ha il.

» [lo6aBneHbl HOBblE KOAbl OLIMGOK 78, 79, 4269.

20.06.2019 BHecéHHble n3meHeHus:
* lMotok FORTS_FUTTRADE_REPL:
o N3 Tabnuubl 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 N3 Tabnuupl user_multileg_deal yganeHsl nons isin_id_repo, buyback_amount, trust_buy, trust_sell, hedge_buy,
hedge_sell.

* Motok FORTS_OPTTRADE_REPL:
o N3 Tabnuubl orders_log yaaneHsl nons hedge u trust.
o N3 Tabnuubl user_deal yganeHbl nons trust_buy, trust_sell, hedge_buy, hedge_sell.
* 13 Tabnuubl multileg_deal notoka FORTS_DEALS_REPL yaaneHo none buyback_amount.
* 3 Tabnuubl adjusted_fee notoka FORTS_FEE_REPL ynaneHo none id_repo.
e Motok FORTS_FUTORDERBOOK_REPL / FORTS_OPTORDERBOOK_REPL:
o W3 tabnuupl orders yaaneHsl nons hedge u trust.
* lMotok FORTS_FUTCOMMON_REPL:

o M3 Tabnuubl common yganeHo none cur_kotir_real, n go6aenexbl B Tabnuuy nons settlement_price_open u
market_price.

* MNotok FORTS_OPTCOMMON_REPL:

o B Tabnuuy common gob6asneHo nosne settlement_price_open.
e Motok FORTS_FUTINFO_REPL:

o Jlo6aBneHa Tabnuua clearing_members.

o N3 Tabnuubl fut_sess_contents ypaneHsl nons d_exp u price_dir, n po6asneHbl B Tabnuuy nons
base_contract_code, settlement_price_open, settlement_price, last_trade_date.

o B Tabnuuy fut_vcb gobaeneHsbl nons base_contract_code, signs.

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

o B Tabnuuy prohibition fo6asneHo none base_contract_code.
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o B Ttabnuuy dealer fo6aBneHsl nons coeff_im, short_option_minimum_charge_ratio, ics_margin_type.
o B Tabnuuy investor go6asneHsbl nons is_blank, short_option_minimum_charge_ratio, ics_margin_type, coeff_im,
no_fut_discount, num_clr_2delivery, exp_weight.
* Motok FORTS_OPTINFO_REPL:
o B Tabnuuy opt_sess_contents pgo6aeneHsl nons  base_contract_code,  settlement_price_open,
base_im_covered_sell, base_im_sell, last_trade_date, base_im_buy, settlement_price.
o B Tabnuuy opt_vcb gobasneHo none base_contract_code.
o B Ttabnuuy option_series gob6asneHo nose signs.
e lMotok FORTS_CLR_REPL:
o B Tabnuubl money_clearing n money_clearing_sa go6asneHo none asset_type.
o B Ttabnuuy fut_pos fobasneHo none account_type.
o B Tabnuuy opt_pos fo6asneHo nose account_type.
o N3 Tabnuubl pledge_details yaaneHo none com_ensure.
e Motok FORTS_VM_REPL:
o N3 tabnuy fut_vm, opt_vm, fut_vm_sa, opt_vm_sa yganeHo none vm_real.
e lMotok FORTS_INFO_REPL:
o Jlo6aBneHa Tabnuua multileg_dictionary.
o W3 Tabnuubl base_contracts_params yaaneHo none is_usd, 1 fo6aBneHbl B Tabnuvuy nons base_contract_code,
window_size.
o B Tabnuuy futures_params go6asneHsbl nons base_contract_code, settlement_price, risk_range_center.
o YpaneHa Tabnuua virtual_futures_params.
o B Tabnuuy investor go6aeneHbl nons is_blank, coeff_im, short_option_minimum_charge_ratio, ics_margin_type.
o B Ttabnuue investor none n_clr_2delivery nepenmeHosaHo B num_clr_2delivery.
o B Ttabnuuy dealer go6asneHbl nons coeff_im, short_option_minimum_charge_ratio, ics_margin_type.
* /13MeHeHVsi B peno3nTopumn cXem nojaun KoMaHz;:
o B komaHgax FutAddOrder, OptAddOrder yganeHsl nons du, hedge.
o B komaHge FutChangeBFMoney yganeHo none limit_pledge.
o B komaHge FutExchangeBFMoney ynaneHo none amount_pledge.
o B komaHge FutA_ddMuItiLegOrder yaaneHsl nons price, hedge, trust, trade_mode, none rate_price nepenmeHo-
BaHO B swap_price.
o B komaHgax FutDelUserOrders, OptDelUserOrders, FutChangeClientProhibit, OptChangeClientProhibit none
code_vch nepenmeHoBaHo B base_contract_code.
o [lo6aBneHbl HoBble KomaHabl ChangeClientMoney, ChangeBFMoney, ExchangeBFMoney, ChangeBFLimit,
ChangeBFParameters, TransferClientPosition, ChangeClientParametersNextSession.
o KomaHga FutChangeBFClientDefaultParameters nepenmerHosaHa B ChangeBFClientDefaultParameters.
o B komaHgy OptChangeRiskParameters go6aeneHo none short_option_minimum_charge_ratio - "HguBugyans-
HbI KO3dhdpuLMeHT Beca cueHapus SOMC".
» [lo6aBneHbl HOBbIE KOAbI OLUNGOK 77, 4225.
14.01.2019 BHeCEHHble n3MeHeHUA:
e B Tabnuuy fut_vcb notoka FORTS_FUTINFO_REPL pgo6asneHo none base_contract_id.
» B Ttabnuuy opt_vchb notoka FORTS_OPTINFO_REPL gobasneHo none base_contract_id.
05.12.2018 BHeCE&HHblIe N3MeHeHuA:
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» [o6aBneHbl pasgensl "2.7. PazgeneHne ctaTycoB y4aCcTHMKOB TOProB M y4acTHUKOB kKnupuHra" u “3.3.8. CmeHa
naposns JocTyna B TOProByto cuctemy”.
* B komaHgbl FutAddOrder, FutAddMultiLegOrder, FutDelOrder, FutMoveOrder, OptAddOrder, OptDelOrder,
OptMoveOrder fo6aBneHo none ncc_request - npusHak "3anpoc k HKL, Ha 3aknioueHne caenok ¢ y4acTHUKOM
TOproe". A Takke U3MeHeHbl UAEHTUMKATOPbI 3TUX KOMaH,.
» [No6asneHbl komaHabl DelOrdersByBFLimit 1 ChangePassword.
* BkomaHze OptRecalcCS none isin_id 3ameHeHo Ha option_series_id, a Takke 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 Motok FORTS_FUTINFO_REPL:
o YpaneHsbl Tabnuubl diler n investr.
o B Ttabnuuy dealer go6asneHs! nons firm_id n tm_name.
o W3 Tabnuupl fut_sess_contents yaaneHsl nons is_limited n exch_pay, u go6asneHsl B Tabnuuy nons d_exp_start
n d_exp_end.
o M3 Tabnuubl fut_instruments ypaneHbl nons is_limited, volat_min, volat_max, is_limit_opt, limit_up_opt,
limit_down_opt, adm_lim, adm_lim_offmoney un apply_adm_limit.
« Motok FORTS_MM_REPL:
o B Ttabnuue cs_mm_rule none isin_id nepevmeHoBaHo B option_series_id.
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 no6asneHbl nons option_series_id 1 underlying_id.
o W3 Tabnuubl base_contracts_params yganeHo none currency_volat.
26.09.2018 [lo6aBneH HOBbII koA, oLnbku 4208.
25.09.2018 [o6asneH pasgen "3.3.7. KnneHtckme SMA-10rMHbI (CMIOHCMPYEMBIA focTyn)".
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 ynaneHo 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 [lo6aBneH HOBbIl koA oLwnbku 4220.
26.07.2018 BHeCéHHble n3meHeHus:
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.
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o u3 Tabnuupl multileg_deal ynaneHo none amount.

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

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

» 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 lMoTtok FORTS_INFO_REPL:
o ypaneHa Tabnuua opt_sess_settl
o pobasneHbl Tabnuupl sma_master, sma_pre_trade_check
o 13 Tabnumupl opt_veb yaaneHo nose min_vol.
e lMotok FORTS_FUTTRADE_REPL:
o B Tabnuupbl orders_log n multileg_orders_log go6aeneHo none aspref
o u3 Tabnuy, orders_log n multileg_orders_log yaaneHsl 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 go6aeneHo nosne aspref
o N3 Tabnuubl orders yaaneHsl nons status, amount, amount_rest, init_amount.
e Motokn FORTS_FUTORDERBOOK_REPL/FORTS_OPTORDERBOOK_REPL:
o B Tabnuuy orders go6asneHo nosne aspref
o N3 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.
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25.06.2018 [lo6aBneHbl HoBble KoAb! OWN60K (76, 4167, 4200 - 4207).
21.06.2018 [o6asneH pa3gen "3.3.6. [0TOKK, Noy4aeMble /TIOrMHaMy pasHbIX NOATUMNOB".
19.06.2018 Y komaHgbl FutChangeClientMoney yganeHbl Hencnosb3yemble nons limit_pledge n coeff_liquidity.
21.05.2018 B ta6numuy diler notoka FORTS_FUTINFO_REPL go6asneHo nosne signs.
11.04.2018 B coobuieHunsax OptChangeExpiration, FutTransferClientPosition, OptTransferClientPosition n3meHeHb! TUn coobLue-
HUA 1 TUN nona amount.
30.03.2018 B tabnuuy part_sa notoka FORTS_PART_REPL go6asneHo none money_old.
22.03.2018 BHeCE&HHbIe N3MeHeHus:
* B 1abnuuy dealer notoka FORTS_FUTINFO_REPL go6asneHo none signs.
» B Tabnuuy virtual_futures_params notoka FORTS_INFO_REPL go6aeneHbl nons strike_step, exp_clearings_bf n
exp_clearings_cc.
» B Ttabnuuy futures_params notoka FORTS_INFO_REPL go6asneHo none lot.
* B Tabnuuy base_contracts_params notoka FORTS_INFO_REPL po6asneHsl nons has_options, msp_type n
currency_id.
* B notok FORTS_INFO_REPL go6aBneHbl Tabnumupbl currency_params 1 common_params.
28.02.2018 M3 notoka FORTS_FORECASTIM_REPL ypnaneHa tabnuua part_forecast.
26.02.2018 BHeCE&HHble N3MeHeHUsA:
* U3 Tabnuubl fut_vcb notoka FORTS_FUTINFO_REPL ygnaneHbl 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_vcb notoka FORTS_OPTINFO_REPL yaanenbl nons client_code, exch_pay, exch_pay_scalped,
clear_pay, clear_pay_scalped, is_spec, spec_spread, sell_fee n buy_fee.
21.02.2018 [lo6aBneHbl HoBble KOAbI OLWnG0oK: 4148, 4149,
i3meHeHo onucaHne kofoB ownbok: 4127, 4138
20.02.2018 BHeCE&HHblIe N3MeHeHuA:
» [No6aBneHo onucaHune komaHabl FutChangeBFLimit.
* B Tabnuuy part_sa notoka FORTS_PART_REPL pgo6asneHsl nons money_blocked n vm_reserve.
31.01.2018 BHeCEHHblIe N3MeHeHus:

* W13 Tabnuubl money_clearing notoka FORTS_CLR_REPL yganeHo none ext_reserve.

W3 Tabnuy fut_sess_contents u fut_instruments notoka FORTS_FUTINFO_REPL yganeHo none coeff.

» B 1abnuue fut_bond_registry notoka FORTS_FUTINFO_REPL n3smeHéH Tvn nons bond_type Ha i4.

M3 notoka FORTS_FUTTRADE_REPL yaaneHsl Tabnuubl deal n multileg_deal.

3 notoka FORTS_OPTTRADE_REPL yaaneHa Tabnuua deal.

* 13 Tabnuubl base_contracts_params notoka FORTS_INFO_REPL yaaneHo none points_num. B 3Ty xe Tabnuuy
[o6aeneHbl nons spot_price, mrl, mr2, mr3, k1, Ik2, risk_points_n.

» U3 Tabnuupl futures_params notoka FORTS_INFO_REPL yaaneHsl nons limit u spot_signs. B 3Ty xe 1aénuuy
pob6asneHbl nons interest_rate_risk_up, interest_rate_risk_down, time_to_expiration, normalized_spot.

e 3 Tabnuubl virtual_futures_params notoka FORTS_INFO_REPL yganeHbl nons is_net_positive, volat_range,
t_squared u max_addrisk. B a1y e Tabnuuy pgob6aeneHbl nons exp_clearings_sa, volatility risk,
volatility_risk_mismatch, time_to_expiration.

B tabnuuy sys_events notoka FORTS_INFO_REPL go6asneHo none server_time.
* 13 Tabnuubl common notoka FORTS_OPTCOMMON_REPL yganeHo none isin_is_spec.

e 3 Tabnumupl part notoka FORTS_PART_REPL ypanenbl nons pledge_free, pledge_blocked, coeff_liquidity,
pledge_old, pledge_amount.

* 13 Tabnuupl part_sa notoka FORTS_PART_REPL yaaneHsl nons pledge_amount u liquidity_ratio. B aTy xe Ta-
6numuy fobasneHsl nons vm_intercl n fee.

» [lo6aBneHo onucaHwe notoka FORTS_FEERATE_REPL - MOTOK TOYHbIX KOMUCCUIA BUPXN.
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» [o6aBneHo onvcaHve KOMaHz, FutChangeBFParameters, FutChangeClientParameters "
FutChangeBFClientDefaultParameters.

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

» B Tabnuuy investr notoka FORTS_FUTINFO_REPL go6aenexo none calendar_spread_margin_type.

» B notok FORTS_FUTINFO_REPL po6asneHbl Tabnuubl dealer u investor.

» B notok FORTS_INFO_REPL po6asneHbl Tabnuupbl dealer u investor.

26.12.2017 BHeCE&HHble N3MeHeHUsA:
* B tabnuuy position notoka FORTS_POS_REPL go6asneHo none account_type
» B notok FORTS_POS_REPL go6asneHa Tabnuua position_sa.
21.12.2017 [o6aBneHbl HOBble KoAbl OLWMG0K (4160 - 4166).
16.11.2017 M3meHeHo onucaHve napamertpa code_vcb metoga FutDelUserOrders.
25.10.2017 BHeCE&HHble N3MeHeHUs:

* M3 notoka FORTS_FUTINFO_REPL ynaneHna tabnuua delivery_report

» B 1abnuuy fut_rejected_orders notoka FORTS_FUTINFO_REPL go6asneHo none xamount

* B Tabnuubl opt_rejected_orders 1 opt_exp_orders notoka FORTS_OPTINFO_REPL go6asneHo none xamount

* B Tabnuuy opt_exp_orders notoka FORTS_OPTINFO_REPL go6asneHo none xamount_apply.

24.10.2017 BHeCE&HHble N3MeHeHUsA:

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

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

28.08.2017 B coobuieHunsax OptChangeExpiration, FutTransferClientPosition, OptTransferClientPosition nameHeHb! TMn 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 Tabnuupbl 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 Ttabnuuy deal notoka FORTS_DEALS_REPL go6aBneHbl Nons Xpos 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 nosis xamount 1 xamount_rest.
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* B tabnuuy deal notoka FORTS_FUTTRADE_REPL go6asneHbl nons Xpos 1 xamount.

» B tabnunuy multileg_deal notoka FORTS_FUTTRADE_REPL pgo6asneHo none xamount.

» B 1abnuuy user_deal notoka FORTS_FUTTRADE_REPL pfo6asneHbl nons Xpos 1 xamount.

* B tabnuuy user_multileg_deal notoka FORTS_FUTTRADE_REPL fo6asneHo nosne xamount.

» B Ttabnuuy orders_log notoka FORTS_OPTTRADE_REPL go6asneHbl nons xamount n xamount_rest.
* B 1abnuuy deal notoka FORTS_OPTTRADE_REPL gob6asneHbl nois Xxpos 1 xamount.

* B Tabnuuy user_deal notoka FORTS_OPTTRADE_REPL fo6asneHbl Nosnsa Xpos 1 xamount.

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

» B Ttabnuuy multileg_orders_log notoka FORTS_ORDLOG_REPL go6aBneHbl nons xamount u xamount_rest.

24.03.2017

BHeceHHbIe N3MEHEHUS:

« B T1abnuue fut_vcb notoka FORTS_FUTIINFO_REPL nons exch_pay, exch_pay scalped, clear_pay,
clear_pay_scalped, sell_fee, buy_fee, exch_pay_spot, exch_pay_spot_repo, client_code 3anonHsTca 3Ha4eHn-
AMU MO YMOMYaHUIO (Hy/K, NYCTble CTPOKU).

« B Tabnuue opt vch notoka FORTS_OPTINFO_REPL nons exch_pay, exch_pay_scalped, clear_pay,
clear_pay_scalped, sell_fee, buy_fee, is_spec, spec_spread, client_code 3anonHaTCA 3HAYEHUAMNU NO yMON4a-
HWIO (HY/W, NyCTble CTPOKK).

28.12.2016

BHeceHHble nsmeHeHus:
» [No6asneH pasgen "Motok FORTS_FORECASTIM_REPL - MporHo3 puckoB rnocsie BO3MOXHO pa3aBuxkkiu'.

* W13 Tabnuupbl part notoka FORTS_PART_REPL yaganeHo none exp_weight.

21.12.2016

B cOOTBETCTBUM C NOMNTUKON AeKOMUCCUM NporpaMMHOro obecneyeHuns ¢ 5 gekabpsa 2016 npekpatleHa nogaepxka
API P2ClientGate n 6ubnuotek Plaza-2 Bepcuii Mnague nnv paBHbix 198. 3T0 U3MEHeHWEe OTMEHSIET 1 06paTHYIO
COBMECTMMOCTb: LU/I03bl C GUGNNOTEKAMU BEPCUIA MNajLLle nan paBHbIMU 198, a Takke HanucaHHbIe C UCNOMb30Ba-
Hvem API P2ClientGate, He cmoryT Nnpofo/kaTb CBOH paboTy.

30.08.2016

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

18.05.2016

BHeceHHble N3MeHEeHMS:
* YnaneHo onvcaHue MeToAoB Anst pa6oTbl co Cnotamu:
o "FutChangeBrokerVcb - 3meHeHne napametpos B® no BA";
o "FutChangeClientVcb - /I3meHeHve knneHTCKMX napameTpos no BA";

o "FutChangeMoney - N3MeHeHne nMMuTa Ha NoKynky cnotos no 6.

B Tabnuuy fut_instruments notoka FORTS_FUTINFO_REPL go6asneHo none exec_name (Mpr3Hak CPOYHOCTU
OnuMoHa).

» [No6asneHo onucaHne metoga "OptChangeRiskParameters - YnpaBneHune puck-napamerpamu OnumMoHoB".

* 13 coobueHus "FutChangeClientMoney - VI3MeHeHne KIMEeHTCKUX IMMUTOB" yaaneHo none num_clr_2delivery.
[ins cTapbix Bepcuii coobLueHunii 3To none 6yaeT UrHOPMPOBATLCA B ClyYae 3anofiHeHWS.

» [No6asneHo onucaHve metoga "FutTransferRisk - Mepexoc pucka”.

» [Nob6asneHbl kogbl Bo3Bpata: 75, 331, 339, 383, 4127, 4138, 4139, 4150-4155, 9999, 10000, 10001, 10004-10006.
* B notok FORTS_FUTINFO_REPL po6asnexbl Tabnuupl fut_settlement_account n fut_margin_type.

* B notok FORTS_PART_REPL go6asneHa Tabnuua part_sa.

» B notok FORTS_CLR_REPL pgo6aBneHbl Tabnuupl: money_clearing_sa, fut_pos_sa, opt_pos_sa.

* B notok FORTS_VM_REPL po6asneHbl Tabnumupl fut_vm_sa n opt_vm_sa.

B tabnuuy part notoka FORTS_PART_REPL go6asnexbl nons num_clr_2delivery n exp_weight.
* 13 Tabnuupbl part notoka FORTS_PART_REPL yaaneHo none cal_exp_extra_risk.

e B Tabnuuy virtual_futures_params notoka FORTS_INFO_REPL po6asneHbl nons exp_clearings_bf wn
exp_clearings_cc.
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* 3 Tabnuupl virtual_futures_params notoka FORTS_INFO_REPL yaaneHbl nonsa allow_use_extra_exp_risk u
calc_extra_exp_risk.
14.10.2015 [Lo6asneHo onucaHme CODHeartbeat.
14.10.2015 B Tabnuuy fut_sess_contents go6aeneHo 2 HoBbIx nons: pctyield_coeff n pctyield_total.
12.08.2015 [o6asneHbl HOBble KoAbl o060k (200 - 208).
23.01.2015 B "OnucaHne Toprosoro w3a" fo6asneH pasgen "O6paboTka HeLTaTHbIX CUTyauuii”.
22.01.2015 [lo6aBneH pasgen "ABTOMaTUYECKOE CHATME 3asiBOK MPY OTK/TIOYEHNM MO/Ib30BaTeNs OT TOpPros".
16.12.2014 OTpefakTMpoBaH CMMCOK KOLO0B OLIMGOK.
29.09.2014 [Jlob6asneHa pacwmdposka Tabnuubl prohibition notoka FUTINFO.
18.08.2014 [lo6aBneHbl kogbl owmnbok ASTS.
24.07.2014 B Tabnuuax fut_MM_info n opt_MM_info notoka FORTS_MM_REPL Tenepb TpaHC/MpyloTcsa 06s13aTenscTBa Map-
KeT-MelikepoB ¢ geTanu3aumeli 40 CEMU3HAYHOTO KIIMEHTCKOMO KOAa.
dopmartbl coobLyeHuii-TpaH3akuuii FutTransferClientPosition n OptTransferClientPosition Tenepb ngeHTUYHbI.
M3 notoka FORTS_FUTINFO_REPL ypanexa Tabnuua fut_ts_cons.
17.07.2014 M3 Tabnuubl ORDERS notoka FORTS_ORDBOOK_REPL yganeHo none client_code
25.04.2014 B notok FORTS_MM_REPL pgo6aBneHa HoBasi Tabnuua mm_agreement: Tabnvua c Homepamu 1 Tunamy JoroBopoBs
Ha OKasaHue MapKeT-MeiKepCKux yCnyr.
15.04.2014 [o6aBneHbl HOBble KOMaHAbI:
« [NepeHoc thblovepcHoit nosunuun mexay b®
MepeHoc oNuUMOHHOM No3uumnn mexay b
14.01.2014 [o6asneHbl HOBblE NONSA:
« fulfil_min - npoyeHT MUHUMaNIbHOro UCMO/THEHNS 0653aTeNIbCTB 3a TOPrOBYHO CECCUID
fulfil_partial - npoueHT YacTUYHOro NCNOMHEHWS 0653aTeNbCTB 3a TOProBY CECCUIO
fulfil_total - npoueHT NoNHOro UCNOMHEHUs1 0653aTe/NbCTB 3a TOPrOBYHO CECCUI0
is_fulfil_min - npu3Hak MMHUMa/ILHOrO NCNONHEHUS 06A3aTENbCTB B TEKYLLWIA MOMEHT
is_fulfil_partial - npn3Hak 4acTM4HOrO NCNONHEHNS 06A3aTENbCTB B TEKYLLMIA MOMEHT
is_fulfil_total - npuaHak NoMHOro NCNOMHEHNSA 0643aTeNbCTB B TEKYLLUA MOMEHT
B Tabnumubl fut_MM_info, opt_MM_info notoka FORTS_MM_REPL
31.05.2013 [o6asneHo HoBOe none:
* rate_id - iaeHTudmkaTop Kypca
B Tabnuuy clr_rate notoka FORTS_CLR_REPL
18.04.2013 [o6aBneH aHOHUMHbI noTok orderbook:
- FORTS_ORDBOOK_REPL
[lo6asneHo none:
* ext_reserve - [loNofIHATENbHbIA pe3eps
B Tabnumuy 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 [o6asneHo HoBOe none:
» exch_pay - BupxeBoii c60p 3a 1 KOHTPaKT B pyonsix
B Tabnuuy opt_sess_contents notoka FORTS_OPTINFO_REPL
26.03.2013 Lo6aBneHo HoBoe none:
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* rate_id - iaeHTudmkaTop Kypca

B Tabnuubl fut_vcb n opt_vcb notokoB FORTS_FUTINFO_REPL n FORTS_OPTINFO_REPL
[Jo6aBneH NOTOK penmkaumm:

* MOEX_RATES_REPL - Kypcbl Ba/1HOT OH-/1aiiH

[lobasneHa HoBas Tabnuua:

* rates - CnpaBOYHUK KypCcOB BasTHOT

B notok FORTS_FUTINFO_REPL

27.11.2012

Il3mMeHeHne onncaHnsa Tabnmupl user_deal.

01.11.2012

[lobaBneHo onvcaHue aByx cobbITUIA ANa Tabnuubl Sys_events.

30.10.2012

O6HOBNEHVE [JOKYMEHTaLMN:

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

* B paspgenax "Metog FutMoveOrder - MNMepemelueHne asyx 3asaBok” 1 "Metog OptMoveOrder - MepemelleHne aByx
3a1BOK" JONONHEHO ONMCaHne NOrMKN PaboTbl KoMaHabl MoveOrder.

22.10.2012

OGHOB/EHVE AOKYMEHTALM:

* BHeceHbl U3MeHeHus B pasgernsl: "Monb3oBarenu. MNMpuesska nosb3osarens K yyactHuky Topros”, "Cocras, ycTa-
HOBKa 1 HacTpoiika MO wno3 SPECTRA Plaza-2", "PekomeHgauuy No BKIOYEHWIO paHTalimoB PTC B npuioxe-
HWe nosb3oBaTens npu pacnpoctpaHeHnn NosibL3oBarenbeKoro MO CTOPOHHMM KoMNaHuaM", "BoccTaHoBieHne U
no3aHuiA BXog".

* YnaneH pasgen "NHTtepdpeiic TexHMYeckoro LeHTpa ".

10.02.12

OG6HOBNEHNA [OKYMEHTALMN:

* B pasgen "Oco6eHHOCTN NCMosb30BaHus Wiio3a" gobasneH NyHKT "KoMaHabl".

» [Nob6asneH pasgen "lMprocTaHOBKa TOProB A1 paclUMpeHust nnMuTa kosiebaHuii LeH caenox”.
* VicnpaBneHa owwnbka B onucaHuy hopmynbl pacyeTa LeHbl hblodepca.

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

09.02.2012

[lobaBneHo HoBoe none:

* login_from - JlornH nonb3oBarens, NOCTaBMBLLETO 3asBKY

B Ta6MMLbI:

 fut_rejected_orders - OTBeprHyTbie B K/IMPUHT 3a5BKN

* opt_rejected_orders - OTBEprHyTble B KIMPUHT 3a1BKN

MOTOKOB:

* FORTS_FUTINFO_REPL - ®bloyepchbl: cnpaBoyHas U CeCCUOHHas nHdopmauums

* FORTS_OPTINFO_REPL - OnumoHbl: cnpaBoyHas U CeCCMOHHasA uHgopmaums

24.01.2012

B Ta6nuuy orders NnOTOKOB:

¢ FORTS_FUTORDERBOOK_REPL - ®btouepchbl: Cpe3s cTakaHa
* FORTS_OPTORDERBOOK_REPL - OnuuoHbl: Cpe3 cTakaHa
fo6asneHbl cnegyoLve nons:

* init_moment - Bpemsi nosiB/ieHns 3a8Bkn

* init_amount - HayanbHOe KONNM4YecTBO B 3a8BKe

23.01.2012

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

* FORTS_CLR_REPL - KnupuHrosas nHgopmaums

28



11.07.2024

PLAZA Il wnto3 Bepcua 7.27

Aata N3meHeHus
17.01.2012 B ta6nuuy fut_vcb notoka FORTS_FUTINFO_REPL go6aBneHo none exch_pay_spot_repo, cogepxallee 61upxeBoi
c6op no Peno
12.01.2012 [Jo6asneH NOTOK pennukauum:
* FORTS_ORDLOG_REPL - noTok, B KOTOPOM MepefaroTcs BCce AeiCTBUS C 3asBkamyi B aHOHUMHOM Buge
02.11.2011 [o6asneHbl HOBblE NONSA:
* Mone comment - KommeHTapuii Tpeligepa
 [Mone ext_id - BHewHuii Homep
B TabnuublI:
 fut_rejected_orders - OTBEpPrHyTbi€ B KIIMPUHT 3as1BKN
* opt_rejected_orders - OTBEPrHyTbl€ B K/IMPUHT 3aABKU
25.11.2011 [o6asneH pasgen "Vcnonb3oBaHne TECTOBbIX NPYMEPOB”.
7.11.2011 PeBu3uns gokymeHta. lopabotaHbl pasgensl "BeegeHve" n "OnncaHve Toprosoro wo3sa”. lobasneH pasgen "Kpart-
Kuid 0630p cmuctembl SPECTRA".
20.10.2011 [ob6asneHsl cnegytowime nons:
* Mone theor_price_limit - TeopeTnueckas LeHa onuuoHa, paccumTaHHas UCXOAA U3 KOTUPOBKM (bHOYepca, orpaHu-
YEHHOI NMMUTOM
» lMone vm_real, cogepxaliee TekyLyo BM no onuuoHam, paccunTaHHyo UCXOAA U3 PbIHOYHOW KOTUPOBKM OMNLu-
oHa theor_price. Npun 3TuM, 3HaYeHWe B CTApOM MOJe VM PacCcUUTbIBAETCA UCXOAA U3 OrPaHNYeHHON KOTUPOBKY
onuuoHa theor_price_limit.
[o6aBneHa Tabnuua cobbITWi Sys_events B NOTOKK:
* FORTS_FUTTRADE_REPL -- ®blouepcbl: 3a8BKV U CAEMKA
¢ FORTS_OPTTRADE_REPL - OnuuoHbl: 3asBK/ U CAENKN
* FORTS_POS_REPL - VIHdhopmauumsa 0 no3numax
* FORTS_PART_REPL - NHdopmauus o cpeactBax u ammmrax
* FORTS_FUTINFO_REPL - ®bloyepchl: cnpaBoyHas U CeCCUOHHas nHopmMaums
* FORTS_OPTINFO_REPL - OnumMoHbl: cipaBoyHas U ceCCUOHHas MHopmMaums
* FORTS_INFO_REPL - lononHuTenbHas cnpasovHast uHgpopmMauns
4.10.2011 [o6aBneHbl NOTOKM pennkauuu:
* FORTS_CLR_REPL - noToK, TpaHCAVPYIOLLMIA KNMPUHTOBYIO MHhopMaLmio, B TOM Yncre nHopmaums o cbopax
1 BM Ha MOMEHT KnvpwuHra, 3athukcmpoBaHHble 3Ha4YeHWs KypCOoB BaJTIOT, MCMO/b3yeMble A1 PacYeToB, a Takke
pacyeTHble LeHbl KTMpUHra
* FORTS_MM_REPL - notok, cogepxalumii nHdhopmauuo 06 obs3atensctBax MM B pexume OH-naiH
M3MeHeHbl HOMepa KOMaH/, TOProBbIX onepauuii A5 NOAAEPXKN BO3MOXHOCTM MOHUTOPMHIA BPEMEH NOMHo o6pa-
60TKM, BK/IIOYAsA KaHan 40 nonb3osartessi.
14.09.2011 VcnpaBneHbl OWMGKM B 3HAYEHUAX MO YMOMYaHUKO HEKOTOPbIX KOMaH4: Ecnun napameTtp SiBIsieTcst CTPOKOBLIM - €10
3HaYeHne No yMoN4YaHuio 6epeTcs B KaBblYKK
15.04.2011 [lobaBneHbl cnegyowye nons:
 none status Tabnuupl diler notoka FORTS_FUTINFO_REPL - nHdopmauus no pasgenam P® n 6o
* none status Tabnuupl investr notoka FORTS_FUTINFO_REPL - nHdopmaumsa no KAMeHTCKUM pasgenam
» none vm_order_reserve notoka FORTS_PART_REPL - pe3eps BM no 3asBkam
* none waprice notoka FORTS_POS_REPL - cpegHeB3BelLeHHas LieHa
Mi3mMeHeHus B cucteMe KOMaHfbl:
* BaxHo: namenuncs copmar komaHg FutAddOrder, OptAddOrder n FutAddMultilegOrder - B kaxayto 13 komMaHz,
pob6aeneH napametp dont_check_money. Vi3meHnnucek ngeHtudmkaropbl komaHg. Komangsl ctaporo dpopmara
NoAAEPKMBAIOTCA CO CTapbIMW UAEHTUMKATOPaMU.
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» [No6aBneHa komaHfa FutExchangeBFMoney, npegHa3HayeHHas 415 BbINOMHEHUS NEPEBOAOB Mexay B® pasae-
namu

28.03.2011

B tabnuuy multileag_deal notoka FORTS_FUTTRADE_REPL pno6asneHo none buyback_amount, cogepxatiee cym-
My obpaTHoro Bblkyna Ans caenok Peno

24.03.2011

[o6asneH notok RTS_INDEXLOG_REPL, TpaHcivpyowuii UICTOpU0 n3MeHeHusi niaekcos PTC

01.02.2011

[ns komaHgbl FutChangeClientVcb nameHén Tnn napametpa code_vcb ¢ ¢4 Ha ¢25. HoBbIli (hopMaTt KoMaHabl UMeeT
Kog, coobueHns 33. Kog, OTBETHOMO COOOLLEHNST 411 KOMaHAbl HE U3MEHMICS.

B foKymMeHTalmMo fo6aB/eH CNpaBoYHMK KOA0B BO3BpaTa KOMaHa,

27.01.2011

McnpasneHa 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

VicnpaeneH psf owm60K B MMEHOBAHWM NOJei KOMaH, a Takke 3HaueHUsl N0 YMOJIYAHUI0 HEKOTOPbIX KOMaHA;:
« 3HaueHue no ymonuaHuio napametpa ext_id ana komaHnabl FutDelUserOrders yctaHoBneHo B 0.

e 3HaueHVs no ymonyaHuwo napameTrpoB comment, hedge, broker_to, ext_id, trust, date_exp ANns komaHzbl
FutAddMultiLegOrder yctaHoBneHbl B O Un NyCTYHO CTPOKY B 3aBUCMMOCTW OT TUNa COObLLEHUS.

* 3HauyeHve nNo ymosnyaHuto napameTpos pricel u price2 ons komaHasl OptMoveOrder ycTaHoBnEHbI B 0.
» 3HauveHvie no ymonyaHuio napametpa no_fut_discount gns komangsl FutChangeClientMoney yctaHoBneHo 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 151 AOCTMXEHUS eAnHO006pasns ¢ OCTaslbHbIMU KOMaHaMU.

26.11.2010

VisMeHeH hopMaT arpervpoBaHHbIX CTakaHOB - y6paHO none price2. Tenepb none price NPpUHUMAET pa3/IMyHbIi
CMbIC/1 B 32aBMCMMOCTM OT 3Ha4YeHust npusHaka 0x1000 nHcTpymeHTa (nosne signs Tabnuubl fut_sess_contents notoka
FORTS_FUTINFO_REPL): B cnyyae ycTaHOBKV NpU3Haka nose price COAEPXUT CTaBKy, MHAYe - CBOM-LiEHY.

15.10.2010

HoBble npu3Hakn nHCTpymeHTa (none signs tabnuubl fut_sess_contents notoka FORTS_FUTINFO_REPL):
¢ 0x800 - npu3Hak MHcTpyMeHTa RTS Money

» 0x1000 - npusHaKk OCHOBHOW LieHbl /151 COCTaBHbIX MHCTPYMeHTOB (O - KOTpyeTcs B cBON-LeHe, 1 - koTupyeTca
B CTaBKe)

HoBoe 3HayeHWe npu3Haka COCTaBHbIX WHCTPYMeHToB multileg_type (Tabnuupl fut_sess_contents noTtoka
FORTS_FUTINFO_REPL. Ansa csonos RTS Money npvHMMaeT 3HayeHne 2.

HoBoe nosie B cTakaHax arperMpoBaHHbIX KOTUPOBOK - price2. Mcnosb3yeTcs A5 CBOMOB - B AaHHOEe Mosie 3anmchbl-
BaeTCs CBOM-LeHa.

14.09.2010

B notokn FORTS_FUTCOMMON_REPL n FORTS_OPTCOMMON_REPL go6aeneHbl 3Ha4EHUS LieH OTKPbITUA 1
3aKpbITUA (nons open_price u close_price).

B notok RTS_INDEX_REPL go6aBneHbl 3Ha4eHUs kanutanusauum n o6bema a5 nHaekcos (nons cap v volume).

07.07.2010

B Tabnuuy ¢ undpopmaumeii o ceccum session notoka FORTS_FUTINFO_REPL go6asneHa nHgopmaums 06 nHtep-
BaUle nepeHoca nosuuuii (nons pos_transfer_begin n pos_transfer_end)

[Lo6aBneHbl TabMUpl:
 fut_sess_settl B notTok FORTS_FUTINFO_REPL ¢ pacyeTHbIM/ LLleHaMu 3a NPOLLEALLNIA KIMPUHT

» opt_sess_settl B notok FORTS_OPTINFO_REPL co 3Ha4eHWsiMY BONIaTU/IbHOCTY M TEOPETUYECKO LiEHbI OMNLMOHA
Ha MOMEHT KAMpUHra

15.06.2010

VcnpasneHa owmnbka B onnucaHumn komaHasl FutAddMultiLegOrder: Tvn napametpa isin_id n3ameHéH c25->i4

B Ta6nuue delivery_report notoka FORTS_FUTINFO_REPL nons oblig_uni v fulfil_uni Tuna i4 3ameHeHbl Ha nons
oblig_qty v fulfil_qty Tuna i8.

31.05.2010

B Tabnuupbl fut_sess_contents u fut_instruments notoka FORTS_FUTINFO_REPL go6asneHo none step_price_curr.

B notokn FORTS_FUTCOMMON_REPL n FORTS_OPTCOMMON_REPL B Ta6nuiy common go6asneHbl nons ans
COBOKYMNHOro cnpoca v npegioxenust: orders_sell_qty, orders_sell_amount, orders_buy_qty, orders_buy_amount.

17.05.2010

[Jo6asneHa nHhopmalysi 0 napameTpax UHCTPYMEHTOB:

* Tabnuupl base_contracts_params, futures_params, virtual_futures_params, options_params
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Aata

N3meHeHus

[Jo6aeneHa nHdopmaLys 0 CTOMMOCTM LLara LieHbl MHCTPYMEHTa B BEYEPHWI KNMPUHT — none step_price_clr Tabnuubl
fut_sess_contents notoka FORTS_FUTINFO_REPL, a Takxe B NpoM. KNMpWHT — nosie step_price_interclr Toin xe
Tabnmupl.

19.04.2010

M3MeHeHbI TWMbl MHOMUX MOJei, B YaCTHOCTU:

* 06bEM arpervpoBaHHbIX cTakaHoB d16.5 -> i8

* HanpasneHue 3asBok i4 -> il

* MPU3HaKN MHCTPYMEHTOB (signs) il -> i4

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

» Tabnuua repo_orders_log -> multileg_orders_log

» Tabnuvua repo_deal -> multileg_deal

* komaHga FutAddRepo -> FutAddMultiLegOrder

Lo6aBneHbl:

» Tabnuua multileg_dict — cnpaBoYHMK CBA30K

nons price_dir, multileg_type, legs_qty Tabnuubl fut_sess_contents
* NoNs ¢ NAEeHTUMNKATOPOM U LigHOW caenku B Tabnuupl orders_log hblouepcHyYHo 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-
CTOAHMN CTaKaHOB

» Tabnuua broker_params notoka FORTS_INFO_REPL

* Tab6nuupl 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: ¢ BMECTO napameTpa swap_price, TENepb WCMOMb3yeTcs napaMeTp
repo_rate

24.02.2010

[o6asneHo:

» onucaHue Tabnu repo_orders_log, repo_deals
* OnucaHue CTaTycoB 3asiBOK U cAenok Peno

* ONVCaHNe HOBbIX CTATyCOB 3asBOK U CAENOK

* onucaHue KkomaHapl FutAddRepo

* none last_deal_id B Tabnuuy position notoka FORTS_POS_REPL

18.01.2010

« Nlo6baBneHo onucaHne komaHg:  FutChangeBrokerVcb,  FutChangeClientProhibit, FutChangeMoney,
OptChangeClientProhibit

» [No6asneHo none limits_set Tabnuupl part notoka FORTS_PART_REPL

* VicnpaBneH pag, OWKNBOK B OMMcaHnm KOMaH[

15.01.2010

* I3meHeHbl TUNbl NAEHTUCMKATOPOB 3asBOK U CAENOK (i4 -> i8)
* lI3MeHeHbI TUMNbI CTATYCOB 3aBOK U cAenok (i2 -> i4)

* licnpaBneH psaf oWUGOK B ONMCaHUN KOMaHJ,

25.11.2009

VicnpasneH pag OLINBOK B onucaHnm KOMaH[

03.11.2009

[o6aBneHa nogaepxka 3agaHus Kogos 6pokepoB Npu oTnpaBke COOBLLEHWI

30.10.2009

Jlo6aBneHbl KOMaHAb! YNpaBieHNs TMMUTaMU KIIMEHTOB

10.08.2009

[o6aBneHbl CNPaBOYHKUKA UHCTPYMEHTOB N0 OMNLMOHAM
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Aata N3meHeHus

15.07.2009 [lo6aBneHo onvcaHne cnpaBoYHbIX MOTOKOB PensnkaLmm

17.06.2009 [ob6asneHo onucaHve kKoMaHz ynpasneHus 3asaskamu 455 blo4epcoB 1 ONLUOHOB
27.03.2009 [lobaBneHo onvcaHne NOTOKOB penvkauum ‘common’

20.03.2009 MepBas Bepcus foKyMeHTa
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1. BBegeHue

1.1. HasHayeHne JOKyMeHTa

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

paccmaTpvBatoTcs CneayoLLye Bonpochl:

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

TUpOBaHWe onepauuii u T.n.

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

HOro obecnevyeHus.

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

« [NepeyeHb yNpaBnsAoLLMX KOMaHL,

« CnpaBouYHble JaHHbIE.

1.2. Kpyr nonb3oBarenei

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

1.3. CokpalyeHus

B pamkax HacTOsILLEero AoKyMeHTa UCMO/b3YIOTCA CeAYOLLME COKPaLLEeHNS:

TepMuH OnpepeneHue
ASTS P ToproBo-KNMPUHroBasi cMctemMa hOHA0BOIO PbiHKa
COD Cepsuc "Cancel On Disconnect"
SMA Cepsuc "Sponsored Market Access"”
BA Ba3zoBblii aKTuB
B® Bpokepckas dompma
BM BapuaunoHHasa mapxa
BrTC BHellHee nporpammMHoOe TeXHUYeckoe cpeicTBo
ro lapaHTuiiHOe obecnevyeHne
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 aKkTVBbl DOHAOBOTO ¥ BA/IKOTHOMO PbIHKOB (aKLWKW, MHAEKCHI, BantoTa U T.N.), & Tak XXe CPOYHble IbOYEPCHbIE KOHTPAKTI.

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 HacTosAwumii momeHT B cucteMe SPECTRA nogaepxvBaloTcsi aMeprKaHCKue MapXvpyemble NOCTaBOYHbIE OMUMOHBbI Ha bloYepChl 1
eBponerickne NpeMmasnbHble pacyeTHbIE OMLMOHbI Ha CMOT-aKTUBbI (aKLMW, MHAEKCHI, BAUTIOTY W T.M.) U bbloyepcsbl.

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

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

2.3.6.1. Aiic6epr-3afaBKu B MHPOPMaLMOHHbIX MOTOKaX CUCTEMbI

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

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

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

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

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

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

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

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

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

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

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

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

104 100 0 2 312 (2019-01-11f 1 |ODO01123 101 100 800 2 Match Iceberg
16:58:58
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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 nogaepxvBaeT aMmepuKaHCKue NocTaBoYHble OMUMOHBI Ha (bloYepChl 1 eBponeiickue pacyer-
Hble OMUMOHBI Ha CNOT-aKTUBbI (aKLMWU, MHAEKCHI, BAUIIOTY 1 T.M.) U (hbloyepchbl.

2.4.2.1. kcnupauusa aMepUKaHCKUX NOCTaBOYHbIX OMLVUOHOB Ha (hbloyepchbl

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. kcnupayusa eBponeicknx pavyeTHbIX ONUMOHOB

[lns onuuoHOB, KOTOPbIE ABMSIOTCA €BPOMEVCKMMN N pacyeTHbIMK, MPedyCMOTPeHa TOMbKO aBToMaTnyeckas akcnupauus. B nocnegHwii
LeHb 0bpaLLeHns NCMOMHSOTCA TO/IbKO OMUMOHBI, Haxogsawmecs "B AeHbrax". CoOOTBETCTBEHHO, NMOPYYEHNst HA UCMOMIHEHNE/O0TKa3 OT u1c-
MOJSIHEHUSI CUCTEMOIA He NpUHUMaKTCA.

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

VicnonHeHne nocTtaBoOYHOro
onunoHa

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 cienkn OKpyrnsieTcsi ¢ Tou-
HOCTblO 0 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)

HbIi HeHyneBoW id.
LieHa caenkn paBHa 0.

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

B wto3ax n oTuétax B 6UTOBOM Mac-
ke npusHaku: NonQuote, Expiration,
ClearingTrade, OptionLapse.

VcnonHeHne pacyeTHoro on- |« B wo3ax n oTuétax 6yaer yHukasb- | Het COenkn UCMosIHeHUs onumo-
LnoHa HbIA HEHYeBoW id. HOB reHepupyoTCS:

LleHa caenku okpyrnsietca ¢ TOYHO- * B npomknupuHre

CTbto A0 5 3HaKa nocne 3ansAToi.

* B BeuepHeM KnupuHre

TexHnyeckaa caenka, Hpuanyeckn

He ABNAETCA CAENKOMN.

B wno3ax n otyétax B 6GMTOBOIA

macke npusHaku: NonQuote, Exec,

ClearingTrade.
VcTeyeHmne onunoHa B wnto3ax n oTuéTtax bygeT yHukasb- | Het Beuepom B feHb uUCMofHe-

H¥A hblodepca

MepeHoc nosunuun ObP

B wnto3ax n oTyétax byaeT yHuKasb-
Hblli HeHyneBoiA id.

LleHa caenku pasHa 0.

TexHuyeckas cpesnka, lopuanveckn
He ABNAeTCA CAeJ’IKOI7I.

B wnw3ax u oT4yétax B 6uUTO-
BO Macke npusHaku: NonQuote,
Address, TransferClientPosition,
ClearingTrade.

B wnto3ax n otuétax 6yger yHu-
KaslbHbl1 HEHYNeBOWA id.

LleHa caenkn paBHa 0.

TexHuueckas chenka, topuguye-
CKU HE SIBNISIETCS CAEMKOIA.

B wnt3ax n otyétax B 6uTO-
BOI Macke npusHaku: NonQuote,
Address, TransferClientPosition,
TransferSource, ClearingTrade.

Beuepom

[0o6poBONbHLIA  BbIXOA Y3

BEYyHOro  (hbtovepca  (Ha
OCHOBaHMV NOAAHHOTo Nopy-
YyeHus)

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,
PerpetualFuturesExecutionVoluntary,
ClearingTrade.

B wnto3ax n oTuétax 6yger yHu-
KaJIbHbIl HEHYNEeBOIA id.

LleHa coenku paBHa pacyeTHOW
LeHe BeYHOro gobtoyepca, YMHO-
XEHHOW Ha KO3hMLMEHT, yuun-
ThbIBAOLWMI pasHULY B pasmMepHo-
CTAX UHCTPYMEHTOB.

HOpuAanueckun SBNSETCS CAENKOIA.

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

BeuepoM B eHb nogauu no-
py4YeHust Ha UcnosiHeHne

MpUHYAWTENbHBIV BbIXOL U3
BEYHOro chbtoyepca (peanm-
3aums HeyoB/ETBOPEHHOMO
cnpoca)

B wnto3ax 1 oTyéTtax byaeT yHuUKasb-
HbIA HEHYeBoOW id.

LieHa cfienku paBHa pacuyeTHoi Le-
He BeYHOro hblouepca.

TexHnyeckaa caenka, Hpuanyeckn
He ABNAETCA CAENKOMN.

B wo3ax n oTuétax Gyger yHu-
KaJTbHbI HEHyNeBoA id.

Llena caenkv paBHa pacyeTHoi
LieHe BeyHoro cpbtoyepca, YMHO-
XXEHHOW Ha KO3(P(PULIMEHT, yuun-
ThiBAOLWMI pasHuLy B pasmepHo-
CTSIX MHCTPYMEHTOB.

HOpuanyeckn SBNSETCs CAENKON.

Beuepom B AeHb nogayu no-
PyY€eHna Ha ncrnosiHeHmne

50



11.07.2024

PLAZA Il wnto3

Bepcua 7.27

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,
PerpetualFuturesExecutionForced,
ClearingTrade.

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

Pacuet cpenku no 3asBske
C ykasaHuem cnpega TAS
(B mekywel sepcuu Hedo-
CMYIrHO)

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

LleHa caenku pasHa 0.

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

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

B wnto3ax n oTuétax 6yger yHu-
KaJ/TbHbI HEHyNeBoiA id.

Beyepom B AeHb uMCnonHe-
Hus TAS-thblovepca

LleHa caenkn paBHa pacuyeTHoW
ueHe BA-dbroyepca.

HOpuAanueckun SBNSETCS CAENKOIA.

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

ToproBble CAE/KU OTPAXAOTCS C/IEAYHOLMM 06Pa3oM:

Onepauuun B Xxoae TOpros

MHopmayumsa no onepaymsam

Caernka no gobloyepcy Ha akLuW Ha OCHOBaHWM ajpecHOii 3asBKu

B wto3ax n oTuétax byaer yHUKasbHbIi HeHyneBoi id.

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

HOpuanuecku SBNsieTcs caenKoii.

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

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

B wio3ax 1 oTuétax 6yaeT YHVKasbHbI HEHYNeBOiA id.

LieHa ce/kv OKpyriseTcst ¢ TOUYHOCTbIO A0 MUHUMA/IBHOTO Liara
LieHbI.

HOpuanueckn SBNSETCS CAEKOIA.

B wio3ax 1 oTuéTax B 6UTOBOI Macke: BCe GUTbI BbIK/THOUEHbI.

Cpenka no onumoHy Ha hbloyepchbl Ha akUMM Ha OCHOBaHWUK afpec-
HOI 3as1BKK

B wito3ax 1 oTuétax GyaeT YHVKasbHbIA HEeHyNeBoiA id.

LieHa ce/kn OKpYrAseTcsi ¢ TOYHOCTbIO A0 MUHUMA/IBHOIO Liara
LieHbI.

HOpuanyeckn SBNseTcs CAesKoi.

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

Cpaernka no onuuoHy Ha hbloYepChl Ha akuuM Ha OCHOBaHWUKM 6es-
a[peECHOI 3a51BKM

B wto3ax n oTuétax 6yaeT YHUKasbHbI HEHYNeBoiA id.

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

FOpuanuecku aBNsieTcs caeKoii.

B wno3ax 1 oTY4ETAx B GBUTOBOW MacKe: BCe BUTbI BbIK/HOYEHbI.

Cpenka no nepeHocy nosunuuii

B wto3ax n oTuétax byaer yHUKasbHbIi HeHyneBo id.

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

HOpuanuecku He SBNsiETCS CAEMKOIA.

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

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

B wio3ax 1 oTyéTax GyaeT YHVKasbHbIN HEHYNeBoiA id.

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

HOpuanueckun SBNSETCS CAENKOIA.
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Onepauuu B Xofe TOPros

NHcbopmauusa no onepauyumsam

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

TexHnyeckas caesnka Ha OCHOBaHUM 2 YacTtu a,ﬂ,peCHOVI napHon 3a-
ABKN

B wito3ax 1 oTuétax GyaeT YHVKasbHbIA HEHyNeBoiA id.

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

HOpuanyeckn SBNseTcs CAesKo.

B wmo3ax n otuétax B GUTOBOI Macke: npusHaku NonQuote,
Address, Strategy, REPOBack.

TexHuuyeckas cAenka Ha ocHoBaHuu 1 yacTu 6e3aapecHoi napHol
3adaBKN

B wto3ax n oTuétax 6yaeT YHUKasbHbI HEHyNeBoiA id.

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

FOpuanuecku aBnsieTcs caeKoii.

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

TexHuyeckas cfienka Ha OCHOBaHUM 2 4yacTu 6e3aapecHoii napHoii
3asBKU

B wto3ax n oTuétax byaer yHUKasbHbIi HeHyneBo id.

LleHa cpenkn okpyrnseTcsa ¢ TOYHOCTbIO 0 5 3Haka nocse 3ans-
TOWA.

HOpuanuecku SBNsieTcs cAemnKoii.

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

Cpaernka no goblovepcy Ha akumy Ha OcCHoBaHuu caenku B RFS

B wio3ax 1 oTyéTax GyaeT YHVUKasbHbI HEHYNeBoiA id.

LieHa ce/kv OKpyriseTcst ¢ TOUYHOCTbIO A0 MUHUMA/IBHOTO Liara
LieHbI.

HOpuAanueckun SBNSETCS CAENKOIA.

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

Cpenka no onuuoHy Ha diblodepcbl Ha akLMM Ha OCHOBAHWUW CAENKN
B RFS

B wito3ax 1 oTuétax GyaeT YHVKasbHbIA HEeHyNeBoii id.

LieHa ce/kn OKpyrnseTcsi ¢ TOYHOCTbIO A0 MUHUMA/IBHOIO Liara
LieHbI.

HOpuanyeckn SBNseTcs cAesKoi.

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

TexHuueckas caenka no 1 yacTv nNapHOW 3asiBKM Ha OCHOBaHWW
coenkn B RFS

B wto3ax 1 oTuétax 6yaeT YHUKasbHbI HEHYNeBoiA id.

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

FOpuanuecku aBNsieTcs caeKoii.

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

TexHuyeckasi cAenka no 2 4acTu NapHOW 3asiBKM Ha OCHOBaHWUW
caenkn B RFS

B wto3ax n oTuétax byaer yHUKasbHbIi HeHyneBo id.

LleHa cpenkn okpyrnseTcsa ¢ TOYHOCTbIO 0 5 3Haka nocse 3ans-
TOWA.

HOpuanuecku SBNsieTcs cAemnKoii.

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

2.5. PacnucaHue TOproB un KJIMPUHra
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2.5.1. PacnucaHune ToproB. Toproeble ceccuu

Topru B cucteme SPECTRA oCyLLEeCTB/IATCA B pamMkax TOProBoil ceccun. ToproBasi ceccusi B CUCTEME He CBsi3aHa C KasleH4apHbIMU
cyTKamu 1 BKOYaeT B cebsi:

* BeuepHIolo [0MNOMHUTE/bHYH TOProBYH CECCU0 — L1 peasibHbIX TOproB Anntes ¢ 19.05 fo 23.50 no MOCKOBCKOMY BPEMEHM.
e YTPEeHHIo J0NONHUTENBHYIO TOProBYH CECCUI0 — ANS peasibHbIX Topros Anutcea ¢ 9.00 ao 10.00 cnegyrowmx KasieHaapHbIX CyTOK.
* OCHOBHYIO TOProByl CECCUI0 — A1 peasibHbIX Topros anutcs ¢ 10.00 go 18.50.

B npefenax ofHo TOProBoii ceccuy 06paLLatoTcs O4HW U Te e TOProBble MHCTPYMEHTbI U MPUMEHSOTCS O4HW U Te Xe napameTpbl AN
pacyeta obecneuyeHusi. B npoMexyTkax Mexay TOProBbIMU CECCUSAMU NPOU3BOAUTCS PSA, BaxHenwnx ans cuctemsl SPECTRA onepauuid,
TakKnX Kak K/IMPUWHI, UCTeYeHVe CpoKa Ae/iCTBUSA KOHTPaKTOB, reHepaLms 1 paccblsika OTHeToB 1 T.N.

2.5.2. MMpOMEeXYTOUHbIV KITUPUHT

BHyTpW OCHOBHOIi TOProBO ceccum CyLLeCTByeT NepepbliB, KOTOPbIA B peanbHoi cucteme SPECTRA anutes ¢ 14.00 go 14.05 no MOcKoB-
CKOMY BPeMEeHMU, B TeYEHNe KOTOPOro NPOXoAUT NPOMEXYTOUHAsA KIMPUHIoBas ceccusl (MPOMEXYTOUHbIN KAMPUHT). MNpomexyTouHas K-
PUMHroBasi CeCccus HyXHa Ans Toro, Ytobbl 3advKCMpoBaTb B CepenHe AHSA HOBblE pacyeTHble LieHbl MO MHCTPYMEHTaM U NepeyncnnTb
BapyaLUMoHHY0 Mapxy (MPeMUo) Mexay y4acTHUKaMu KIMPUHra.

B NPOMEXYTOUHBI KNMPUHT U3MEHSOTCS:

* PacyeTHble LieHbl IHCTPYMEHTOB, N0 KOTOPbIM GbISIN TOProBbIE ONEpaLMm B NEPUOS, BEYEPHUX/YTPEHHUX TOPTOB 1 NepBOIi NOI0BUHBI AHEB-
HbIX TOproB. CTapble 1 HOBble pacyeTHbIE LieHbl 0TOBpaXatoTCcs B cnewmasibHbiX Nonsax Tabnuy, fut_sess_contents n opt_sess_contents
notoka FORTS_REFDATA_REPL.

» CsobogHble cpefcTBa K/IMEHTOB MNoc/ie pacyeta v nepeunc/ieHns BapnaunmoHHON Mapxu (npemun). MepeuncneHHas BapualyioHHas
Mapxa (npemust) oTobpaxaeTcs B cneyuasnbHbIX Nonsx Tabnuy part n part_sa notoka FORTS_PART_REPL.

B I'IpOMe)KyTOHHbIVI KNMTUPUHI HE N3MEHAIOTCA:
* Pa3mep NMMMUTOB NO UHCTPYMEHTaM.

+ CoCTaB TOProBbIX MHCTPYMEHTOB. YAasieHe cTapblX MHCTPYMEHTOB U f06aB/eHe HOBbIX OCYLLECTB/ISIETCS B OCHOBHYIO K/TMPUHIOBYO
ceccuio.

2.5.3. OCHOBHOIA KITUPUHT

OCHOBHOI/ KNMPUHT NPOBOAMTCS MO OKOHYaHWK TOProBoii ceccum B neprog ¢ 18.50 fo 19.05 MOCKOBCKOro BpeMeHu. B npouecce knmprHra
BbIMOSTHAETCS:

 Pacyet 1 chrKcaums pacyeTHbIX LieH MHCTPYMEHTOB NO UTOram BCeli TOProBoii ceccum
» PacueT 1 nepeuncrieHvie BapnaLyoHHO Mapxu (Mpemumn) mexay y4acTHUKamu.
* YpaneHue TOProBbIX MHCTPYMEHTOB, C UCTEKLLIMM CPOKOM 06palleHns, 1 fo6aBneHne HOBbIX TOProBbIX MHCTPYMEHTOB.

» OG6HoBNEHWE UHDOPMAaLMK O KMEHTaxX, BPOKEPCKMX M pacyeTHbIX upMax nyTem yaaneHust cTapoli MHopMaL M 1 3aKauku HOBbIX
[JaHHbIX U3 K/IMPUHra.

lNocne ocHOBHOroO KNMMPUHra npon3sognTca reHepauunsa U paccblyika OTY4ETOB NO UTOoram TeKyU.l,eVI TOpI'OBOI7I ceccun.
2.5.4. OCOGEeHHOCTU NOBeAEHNA pa3HbIX CYLHOCTe B cMcTemMe Npyu HasHa4YeHUU HOBOIA TOp-
roBou ceccumn
2.5.4.1. CnpaBo4Has U ceCCUOHHaA uHtopmauusa

Mpwn Ha3HaYeHUK HOBOI TOProBOI Ceccum JaHHble U3 CNPaBOYHbIX TabuL, B KOTOPbIX CYLLECTBYET NPMBA3Ka K HOMEpY CECCUM 3aKkadnBa-
I0TCS BHOBb M3 K/IMPUHIa C ykasaHMem HOBOrO HOMepa TOProBoli ceccuu. B cnpaBoyHble TabnuLpl, B KOTOPbIX HET NPUBSI3KM K HOMEpY
ceccuu, npucbiniaetcst Habop N3MEHEHN, TO ecTb A06aBNATCA HOBbLIE 3an1cK, NOSIBUBLUMECS [/151 HOBOW TOProBOl ceccuu, v yaansoTcs
3anncy A8 06bEKTOB, KOTOPbIX HE A0/MKHO ObITb B HOBOY TOProBol ceccun. CnpaBoyHble TabuLbl — 3T0 Tabnuubl, NPUXoAsALLMe B NOTOKE
FORTS_REFDATA_REPL. /ITorom Bcex aTux M3MEHEHW ABnseTcs fobasnexHne B TabnuLy Session 3anncu ¢ HoBbIM HOMEPOM Ceccuun.

2.5.4.2. leHbrv N No3nUUn

Mpun cMeHe TOProBoii ceccum MHhopmaLms o cpeacTBax, MMMUTaX 1 NO3NLMSX KMEHTOB OGHOBAETCH B PEXMME NPUMEHEHNS 06HOBNEHWIA,
TO eCTb MEHSIOTCA TOMbKO T 3anncK, B KOTOPbIX BO BPEMS K/MPUHra peasibHO Npousowwn nameHeHus (notoku FORTS_PART_REPL un
FORTS_POS_REPL).

2.5.4.3. 3aABKU U caenku

OcHoBHas Toprosas UHdopmauus (notokn FORTS_TRADE_REPL, FORTS_ORDLOG_REPL n FORTS_DEALS_REPL) coxpaHsietcs, T.e.
[0 HOUM TEKYLLEro iHA B pensmkaLuum AOCTYMHbI 3as1BKN 1 cAesku, caenaHHble Ao 19.05 B TekyLLyto TOProByto CeCCUI0.
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Mpy cMeHe TOProBOi CECCUM NPOUCXOAUT aBTOMATMYECKOe NepeBbICTaB/eHne MHOTOAHEBHbIX 3asiBOK, jata UCTEYEHUS KOTOPLIX eLle He
HacTynuna, nyTeM yaasieHus cTapoii 3asiBk1 U [06aB/1eHNs1 HOBO (C HOBbIM HOMEPOM). YUuUTbIBasi, YTO B pensiuky B Tabnuuy orders_log
UHopMaumMs 06 3TOM He NpefaeTcs, KIMEHTCKas CUCTEMA A0/MKHA BbiTb YCTpoeHa CneaylLym o6pasom. Mpy o6HapYXeHWU HOBOTO
HOMepa TOProBoi ceccuu B TabNMLE SeSsion, KIMEHTCKAs cucTeMa A0/MkHa "3a6bITh" 060 BCeX 3asiBKax, KOTOpble Y Hee COXPaHUINCh B
namsTu 0 3TOro, W "CyLuaTh" pensiuky Ha NpeaMeT NosiB/eHUs HOBbIX 3asiBOK, C yka3aHWem HOBOTO HOMepa TOProBoii ceccui.

2.5.4.4. 'HCTPYMEHTbI
Mpu cMeHe TOProBoli ceccn NPOMCXOAUT yAasnieHne TOProBbIX MHCTPYMEHTOB, C UCTEKLIMM CPOKOM 06palleHns, 1 fo6aBnieHne HOBbIX
TOProBbIX NUHCTPYMEHTOB. CyLLleCTByeT npaBn/10 — HOBbIMN NHCTPYMEHTaMN HE/Mb3A TOProBaTb B BEYEPHIOK N YTPEHHIOK TOProBble CecCcun,

Npuv 3TOM [aHHbIe MHCTPYMEHTbI MPUCYTCTBYKOT B CUCTEME, MHGIOpPMALIMs MO HUM NpUXoauT B pennvke. B Tabnuuax fut_sess_contents u
opt_sess_contents Takve MHCTPYMEHTbI MOMEeUEHb! CNeLrasibHbIM NMPU3HAKOM.

2.5.4.5. MNoToku pennukaumm

Ha rpaHuLe ToproBbIX CECCMIA NOTOKM peniMkaumy MoryT 6biTb LUTATHbIM 06Pa30M 3aKPbITbl M NEPEOTKPbIThHI 3aHOBO CepBEPaMU TOPTroBOW
CUCTEMBI, NPU 3TOM MO HEKOTOPbIM NOTOKAM MOXET MPUATN YBEAOM/IEHNE O CMEHE HOMEPA XW3HU CXEMbI.

B HacToALmii MOMEHT, 6e3 CMeHbl HoMepa XWU3HN MOTYT NepeoTKPbIBATLCS CefyoLMe NOTOKM:
* [1OTOK C 06LWMMY PbIHOYHBIMK AaHHbIMM FORTS_COMMON_REPL.

* [OTOK C TEKyLUMMM 3HaYeHuAMY BonatunbHoctn FORTS_VOLAT_REPL.

* TOTOK C TEKYLLMMYW 3HAYEHWUAMMN BapnaLyoHHoh mapxu (npemun) FORTS_VM_REPL.
MoTOKM, KOTOPblE He NEPEOTKPbLIBAIOTCA:

* [oTok co cnpasoyHoOi nHdopmauvein FORTS_REFDATA_REPL.

« loTtok c ToproBoii nHpopmauuein FORTS_TRADE_REPL.

* [NoTok co cpe3amu ctakaHoB FORTS_USERORDERBOOK_REPL.

* ToTOKM arperpoBaHHbIX CTaKkaHOB.

e Motokn FORTS_PART_REPL, FORTS_POS_REPL, FORTS_INFO_REPL

* MoTok 6upxeBbIx nHaekcoB RTS_INDEX_REPL.

« Motok FORTS_CLR_REPL.

2.5.5. icnonb3oBaHMe MexaHU3Ma CUHXPOCOObITUIA 415 NOJSTyYeHUs KOHCUCTEHTHOIO COCTOSI-
HUS faHHbIX B cucTeMe

Ecnu ans paspabaTbiBaeMoii CMcTEMbI KPUTUUYHO MMETb BO3MOXHOCTb OTMEYaTb COBOKYMHOE KOHCUCTEHTHOE COCTOSIHWE BCEX [JaHHbIX B
TOProBOI CUCTEME Ha HEKOTOPblE «BaXHbIE» MOMEHTbI BPEMEHMW, TO Takas cucTema [Oo/HkHa UCMOMb30BaTb MEXaHU3M CUHXPOCOGbLITUIA.
[nA cUHXpOHMU3aLMN JOCTYMHbI CNeaytoLme COCTOSIHUSI TOPrOBO CUCTEMBI:

» [laHHble ANs1 HOBOW TOProBOW CECCUMU 3akKadeHbl 1 paccumTaHbl (~18:54-18:55, MOCKOBCKOro BpeMeHw)
* Hauano npomexyTtouHoro knupuHra (14:00, MoCKOBCKOro BpeMeH!)

 [leHexHble cpeacTea nocne NpoMKAVpYHra nepepaccuntaHbl (~14:01:30, MOCKOBCKOrO BpeMeHW)

» Bce pacueTHble npoLeaypbl B NPOMKAMPUHIE 3aKOHUYeHbI (~14:02, MOCKOBCKOrO BpeMEHMN)

* Hauvano ocHoBHoro knupuHra (18:50, MoCcKOBCKOro BpemeHM)

» [aHHble nocne OCHOBHOIO KNNpUHra nepepaccumTaHbl (~18:54, MOCKOBCKOro BpEMEHN)

+ PasgBmkka NMMUTOB 3aKoHYeHa (B Te4eHve TOpro.)

* Hauano npvema 3as1BoK B ayKLMOH OTKpbITMA (~8.50, MOCKOBCKOro BpeMeHM)

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

,U,.I'IFI yBeAOM/1EHNA BHELLHNX CUCTEM O HACTyn/1eH\Un onpeaesieHHOro COCToAHUA TOprOBOVI CUCTeMbI, B MOTOKaxX penankaunm TpaHCcInpyeTca
Tabnmua sys_events cnegytoulero popmara:

Mone Tvn OnucaxHue
repllD i8 Cnyxe6Hoe nosne nofacucTeMbl penvkawmm
replRev i8 CnyxebHoe nosne nogcucTembl penvkawumm
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Mone Tvn OnucaHve

replAct i8 CnyxebHoe nosne nofc1cTeMbl pennkawmm
event_id i8 YHUKanbHbI nAeHTUGMKATOP COOLITHSA
sess_id i4 Homep ceccumn

event_type i4 Tvn cobbITuA

message c64 OnuncaHune cobbITUSA

Ta6nuua TpaHC/IMpYEeTCs B CEAYIOLLMX NOTOKAX pennkaLmuy:

FORTS_TRADE_REPL
FORTS_INFO_REPL
FORTS_PART_REPL
FORTS_POS_REPL
FORTS_REFDATA_ REPL
FORTS_ORDLOG_REPL
FORTS_CLR_REPL
FORTS_DEALS_REPL
FORTS_FEE_REPL
FORTS_FEERATE_REPL
FORTS_BROKER_FEE_REPL
FORTS_BROKER_FEE_PARAMS_REPL
FORTS_PROHIBITION_REPL
FORTS_COMMON_REPL
FORTS_VM_REPL
FORTS_VOLAT_REPL

FORTS_USER_REPL

MpaBuna CUHXPOHU3ALUMMN AaHHBIX CNEAyoLMe - MPU HACTYNNEHUN TN06aIbHOTO CO6bLITHSI B TOPTOBOI CUCTEME, NOC/e reHepaLmm Beex
[aHHbIX N0 3TOMY CO6bLITVIO BCEMM NOACUMCTEMAMMU TOProBOW CUCTEMBI, B TaGNMLbl SyS_events BCTaBMSIETCS 3aMUCh C OAHUM U TEM Xe
event_id, ¢ event_type, COOTBETCTBYIOLLMM TUMY COBbLITUS:

1 (session_data_ready) - 3akOH4YeHa 3arpy3ka JaHHbIX U3 K/TMPVHIOBOM CMCTEMbI B TOProBYyH Nepes HavasloM HOBOW TOProBOi ceccuu;
CO6bITMSA AaHHOTO TUMa TPaHC/MPYHTCA BO BCEX NOTOKAX, rae ecTb Tabnmua sys_events, kpome notoka FORTS_CLR_REPL

2 (intraday_clearing_finished) - Bce pacueTHble npoLeaypb! B MPOMKIMPUHIE 3aKOHYEHbI; COObITUA aHHOT0 TUMNa TPaHCNPYTCS 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 TPaHCIMPYHOTCS TOSIbKO B MOTOKE
FORTS_CLR_REPL

4 (intraday_clearing_started) - Hauyas0 NPOMK/INPUHTE; COObITUA AaHHOro TUNa TPaHC/IMPYIOTCA BO BCEX NOTOKax, rge ecTb Tabnuua
sys_events, kpome notoka FORTS_CLR_REPL

5 (clearing_started) - Ha4ano OCHOBHOrO KAMPWHIA; COObLITUS JAHHOTO TUNa TPaHCAMPYKTCA BO BCEX MOTOKax, rae ecTb Tabnvua
sys_events, kpome notoka FORTS_CLR_REPL

6 (extension_of _limits_finished) - pasaBmkka nMMUTOB 3aKOHYEHA; COOLITUA AaHHOIO TMNa TPaHCAMPYHTCA BO BCEX NOTOKax, rae ecTb
Tabnuua sys_events, kpome notoka FORTS_CLR_REPL

8 (broker_recalc_finished) - geHexHble cpefcTBa nocsie NPOMK/IMPYHIA NEPECUNTAHbI; COBLITUA AAHHOTO TUMa TPaHCMPYITCA BO BCEX
noTokax, rae ecTb Tabnuua sys_events, kpome notoka FORTS_CLR_REPL

23 (discrete_auction_add_order_started) - Hayanio npuema 3asiBOK B ayKLMOH OTKPbITWS; COBbITUS AAHHOTO TUna TPaHC/IUPYHOTCS B MO-
Tokax FORTS_TRADE_REPL, FORTS_ORDLOG_REPL, FORTS_DEALS_REPL n FORTS_REFDATA_REPL

24 (discrete_auction_add_order_finished) - okoH4YaHVe nprema 3asBoK B ayKLVOH OTKPbITUS; COOLITUSA AaHHOrO TUna TpaHCMpyTcs B
notokax FORTS_TRADE_REPL, FORTS_ORDLOG_REPL, FORTS_DEALS_REPL n FORTS_REFDATA_REPL
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BHELLHSIS CUCTEMA, MOXET NOAMUCATLCA Ha NoslyueHre Tabnuubl COBbITUN BO BCEX MHTEPECHbIX eli NOTOKaxX pensimkauum 1 noyunTb yBe-
[IOMJIEHME O TOM, KOTAa laHHbIe FOTOBbLI. BO BCeX NOTOKax penvkaLumy 3anvcm B sys_events, OTHOCSILLMECS K 04HOMY COBbITWIO B TOProBoii
cucTeme GyayT MMETL ofuHaKoBbIil event_id. B nonsx sess_id 1 message BblAAeTCs pacluMpeHHasi nHhopMaLysi — HOMep HOBOI Un
TekyLLell TOProBoii ceccum 1 TeKCToBoe coobluyeHne. ObpatiaeM 0co60e BHUMaHWE Ha TOHKOCTU:

 He rapaHTupyeTcsl MAEHTUYHOCTb 3HaueHuit cnyxe6Hbix noneit repliD, replRev B pasHbix NOTOKaxX penivkauumn Ans ofHOTO U TOro Xe
CO6bITMS. OPUEHTUPOBATLCS CTOUT TOMLKO Ha event_id.

 ¥YBefomsnieHue B sys_events npuxoauT MOC/IE BCeX AaHHbIX, B YACTHOCTM 3TO O3HAYaEeT, YTO B pexume NojlyyYeHust faHHbIX on-line
BHELLIHSISi cCUCTeMa NoJyuuT cHauaia caMu HOBblE AiaHHbIe, HanprYMep, MHCTPYMEHTbI, Ha3HaueHHbIe B HOBYHO CECCUI0 WU NepeHEeCeHHbIe
B HOBYIO CECCI0 MHOTOZJHEBHbIE 3as1BKU, @ Y)KE MOTOM — YBefJOM/IeHUe B SyS_events.

* He rapaHTMpyeTca KOHCMCTEHTHOCTb Aa@HHbIX NP UX pasgade B pexume snapshot. B cneactsune Toro, 4To NPOTOKON pennnkauun He
3anomvHaeT NopsiAoK MOMyYeHVs 3anunceli Mexay pasHbiMu Tabnvuamy B NOTOKe, AaHHble pasfaloTcsa B Nopsgke onucaHus Tabnuy, B
cXemMe, MMEeHHO NOo3ToMy 3anvcy B pexume snapshot 6yayT npuxoanTb He B TOM MOPSiAKe, B KAKOM OHU MPUXOAWAW B pexume on-line.
Hanpumep, npuxogd cobbiTus session_data_ready B MOMEHT NOMYYEHUA CHAMLLIOTA COBEPLUEHHO He 03HAYaeT, YTO AaHHbIe roTOBbI, Y4u-
TbiBaA BbllleckasaHHoe, cobbiTve session_data_ready BNosiHe MOXeT OTHOCUTLCA K MpeAblayLLei TOproBoi ceccun. Moatomy ncnosnb-
30BaTh yBeAOM/IEHUA, NPUXOAALLME B SYS_events, A1 OLEHKN KOHCUCTEHTHOTO COCTOSIHUSI AaHHbIX B CUCTEME MOXHO TOJIbKO mocre
nepexoga B pexum on-line.

2.5.6. PacnncaHne nrpoBbIX U TeCTOBbIX TOProB

MomnMo peasnbHol Toprosoii cucteMbl SPECTRA, cywecTByeT UrpoBasi cucteMa U iBe TeCTOBbIX cucTemsl: TO - ¢ Bepcueit TC, aHano-
TMYHOW peanbHoi cucteme SPECTRA, n T+1 - ¢ aHalorMyHoii peanbHoil cucteme SPECTRA unu cnepytolein sepcuein TC.

PacnucaHue pa6oTbl UTPOBOV CUCTEMBI:

* BeuepHsasa Toprosas ceccus: 16:00 - 22:00.
* YTpeHHssa Toprosas ceccus: 06:00 - 08:55.
* OcHoBsHas Toprosas ceccus: 09:00 - 15:45.
* MpomknupuHr: 13:00 - 13:05.

e KnupwuHr: 15:45 - 16:00.

PacnucaHne pa6oTbl TecToBbix cuctem TO 1 T+1:
* BeuepHssa Toproeas ceccus: 14:15 - 23:50.
* YTpeHHss Toprosas ceccus: 06:00 - 06:14.
* OcHoBHasa Toproas ceccus: 06:15 - 13:45.
e MpomkanpuHr: 11:00 - 11:04.

* Touku X gnsa noctasku: 13:00, 13:15.

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

MonHoe pacnucaHve ceccuii Takke MOXHO NOCMOTPETL B Tabnuue session notoka FORTS_REFDATA_REPL wnn B TepMuHane B Tabnuue
"Ceccun”.

2.5.7. AYyKLUNOH OTKPbITUA

Mepes HayasloM YTPEHHEW [ONOMHUTENbHOWN ToproBoli ceccueid, B nepuog ¢ 8.50 fo 9.00 MOCKOBCKOro BpeMeHu B cucteme SPECTRA
npoBoagnTCcA AyKLI|VIOH OTKPbITUA. AyKLU/IOH OTKPbITUA CNYXUT ANA UCKNKYEHNA aHOMas/IbHOro CKkadka LeH nNpon3BogHbIX MHCTPYMEHTOB MNpu
OTKPbITUM TOProB. [laHHbIli MEXaHN3M peasin3oBaH B hopmarte AMCKPETHOrO ayKLMOHa 3asBOK NO eAnHoi LieHe aykumoHa oTKpbITus. Lle-
Ha ayKuMoHa OTKPbITUA BbI6VIpaeTCFI N3 ycnosusa obecnevyeHus coBepLUueHna caenok ¢ MakCMMasibHbIM KOJIMYECTBOM KOHTPAaKTOB Mo 06b-
AB/IEHHBIM HA MOMEHT BPEMEHM NPOBEAEHNS ayKLMOHa OTKPbITUA 3asBKaM. AYKLIMOH OTKPbITUS COCTOUT 13 nepuoga cbopa 3asBOK 1 Mart-
YMHra 3a4BOK MO LieHe ayKLMOHa OTKPbITUSA, onpe,qenﬂewloﬁ Ha OCHOBaHUWN VIHCbOpMaLI'VII/I 060 Bcex 3asiBKax Ha MOMEHT OKOHYaHUs nepunoga
cbopa 3asBOK.

OCHOBHbIE OCOGEHHOCTY ayKLMOHA OTKPbITUS:
B ayKuuoHe OTKPbITUS MOTYT y4acTBOBaTb TO/bKO (hbloYepChl, BK/OUash BeuHble hblouepchl. KaneHaapHbix cnpefos U ONuUYOHOB HET.
Mpu3HaK Jomnycka MHCTPYMEHTA K y4acTuio B ayKLMOHe OTKPbLITUS YCTaHABNMBAETCS HA YpOBHe BA 1 [elCTBYeT Ha BCE MHCTPYMEHTbI

aToro BA.

* B nepuog cbopa 3asBOK B ayKLMOH OTKPLITUS MOXHO BbICTAB/ATL TO/ILKO Ge3afipecHble KOTMPOBOYHbIE 3asBku (Twn Day), BKAovas
aicbepru. 3assku Tvna BOK, FOK, IOC - HegonycTUMbI.

» KOHTponb Kpocc-3aABOK: NepeceyeHne LieHOBbIX YPOBHEN MPOTMBOMNOMOXHBIX 3a8BOK ¢ ogHM VIHH He gonyckaeTcs (cHumaeTcs 6onee
NO3AHSA 3asBKa), NPU 3TOM HaCTPOIiKK “Pa3peLlumnTtb Kpocc-cAenkn” n "CHSATb NacCcrBHYH 3asBKy NPW KPOCC-CAEKE" HEe YUUTbIBAKOTCS.
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* LleHbl 3a81BOK A0/MKHbI HAXOAWUTLCSA B IMMUTAX LEEHOBOTO KOPWA0PA MHCTPYMEHTA.
+ OrpaHuyeHsi Ha BbICTAB/IEHME 3asIBOK B YTPEHHIO CECCUI0 Ha YpoBHE B® pacnpocTpaHsaeTcs U Ha ayKLMOH OTKPbITHS.
 BesapecHble 3asBKM C BEUEpHeli CECCUM YUacTBYIOT B ayKLIMOHE OTKPbITUSA, BKMOUast alicbeprn u 3assku Tuna Book-or-Cancel.

B nepuog c6opa 3asiBOK MOXHO CTaBUTb W CHUMATb (EC/M 3TO paspeLLleHo AJisi MHCTPYMEHTOB AaHHOTO BA B 3TOM ayKLMOHE) 3asiBKy,
nepecTaHOBKa 3as1BOK 3ampeLLeHa B ayKLyOHe OTKPbITUSI.

* Bpemsi Hayana c6opa 3asBoK —3a 10 MVH 10 cTapTa yTpeHHel ToproBoii ceccum — 8.50 MOCKOBCKOrO BpEMEHW. TOMY MOMEHTY B CUCTEME
COOTBETCTBYET NpuX0A, cuHxpocobbiTus discrete_auction_add_order_started B Tabnuubl sys_events notokoB FORTS_TRADE_REPL n
FORTS_REFDATA_REPL.

* Bpemss OKoHuaHusi cbopa 3asBOK — C/AydyaiHoe AN BCeX WHCTPYMEHTOB B MPOMEXYTKE, YKasaHHOM B Mo-
nax discrete_auction.add_order_finish_from wn discrete_auction.add_order_finish_till Tabnuubl discrete_auction B noToke
FORTS_REFDATA_REPL. 3ToMy MOMEHTY B CUCTEME COOTBETCTBYET NPUX04, CUHXPOCco6bITUs discrete_auction_add_order_finished B
Tabnmupl sys_events notokoB FORTS_TRADE_REPL n FORTS_REFDATA_REPL.

* Tocne 3aBepLUeHs (hasbl cO0pa 3asiBOK U 0 OKOHYAHUSA ayKLMOHA He [JONYCKaoTCs ONepaumy ¢ 3asiBkaMu, BK/oYas yaaseHue.

* TNocne NpoBeAeHUs ayKLMOHA 1 3aK/TI0YEHUS CAEMNOK MO LEHe OTKPbITUSI, OCYLLECTBISETCA MATUYMHT OCTABLUMXCS 3as1BOK C YYETOM CUH-
TETUYECKOI NIMKBUAHOCTY 13 KasieHAAPHbIX cnpefoB. LIeHbl CAEMOK C YHETOM CUHTETMYECKOTO MaTUMHIa MOTYT OT/IMYaThCS OT LiEHbI OT-
KpbITVSi. Ha 3TOM 3Tane MoryT CHUMATbCS 3asiBKV MO KasIEHAAPHLIM CPesam npu HapyLUEHWUN YCNOBUIA KPOCCHOCTU.

* He cBefeHHble B npoLiecce ayKLMoHa OTKPbITUS 3asBKV NEPEXOAST B OCHOBHOW PEXWM TOPTroOB.

MHpopmMaLms 06 ayKLMoHax OTKpbITUS B Tab/mLax TOProBoro MHTepdeiica:

e WHdopmauusas 0  pacnucaHuM  Ha3Ha4eHHbIX — aykLUMOHOB  OTKPbITMA  cogepxutcs B Tabnuuax  discrete_auction u
discrete_auction_base_contract notoka FORTS_REFDATA_REPL Toprosoro uHtepdelica.

* LleHa ayKumoHa OTKpbITWSA TPaHC/IMPYETCS B LU/HO3€ B Mo/ie opening_auction_price Tabnvusl common notoka FORTS_COMMON_REPL
Ha NPOTSHKEHWUN YTPEHHEl 1 AHEBHON TOProBO ceccun. B BeHepHIOK TOProByH0 CECCUIO LieHa ayKLiMOHa OTKPbITUSI paBHa Hyo.

* VHchopMaumsa o cocTosiHUM TOProB MO MHCTPYMEHTY nepefaeTca B none state (4o6aBneHbl 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 pe3ysikTatam 3TOro ayKUMoHa, B Tabnmuax 3asBokK u
CLEeNOK TpaHC/IMpPYeTCs cneunasnbHblii OTAMYMTENbHbIA Npr3Hak - DuringDiscreteAuction (0x4000000000000000).

2.6. YnpaBneHue puckaMv 1 NTMMUTUPOBaHNE TOProBbIX onepawuii

2.6.1. MapaHTHiiHOe o6ecneyeHue

PeanunsoBaHHaa B SPECTRA Cuctema YnpasneHus Puckamu (CYP) no3BoNsieT B MakCMMasibHOW CTEMNEHU CHU3UTbL PUCK HEUCMOJTHEHNS
00653aTeNbCTB M OCYLECTBATL HENPEPbLIBHYIO OLIEHKY YPOBHS PbIHOYHOMO pycka NO3WLMIA KaXXA0ro yyacTHUKa. 4poM crcTembl ABnseTcs
anropuT™ pacyéTa rapaHTuiiHoro obecnedenus (initial margin, ganee 'O) Nog, OTKPbITbIE NO3ULUM U 3aSIBKW, YUMTbIBAEMble Ha NO3ULIMOHHbIX
cyeTax y4aCTHUKOB K/IMPUHra 1 y4aCTHUKOB TOProB.

OpHoii 13 kno4eBbIX 0cobeHHOCTeln CrucTeMbl YnpasneHusi Puckamu SPECTRA siBnsieTcs UCNosib30BaHUe OHNaliH pacyéta obecneveHust
noA 3asBKv W MO3uLMKM, NPOU3BOAMMOrO B paMKax TOProBoi TpaH3akuuu. MNpu Takom noaxofe nosiBfieHne B ccTemMe HeobecneyeHHbIX
3a8BOK 1 CAEMNOK NPakTUYEeCcKN UCKYaeTcs, T.K. 4OCTaTOYHOCTb 0becneyeHns NpoBepsieTcs A0 TOro, Kak 3asiBka NosBSETCA B CUCTEME.

[pyroii BaxHoi ocobeHHOCTbI0 CrcTeMbl YnpaeneHust Puckamm SPECTRA siBnisieTcs TpexypoBHEBas cuctema no3vuyOoHHbIX CHETOB.

PacueTHbIV KoA — CYET BEPXHETO YPOBHSA yYacTHUKA KnupuHra (PacueTHoi chmpmbl). PacyeTHbI Kog SIBASIETCA HE3aBUCUMOI eanHuLeln
yyeTa cpeficTB 06ecneyeHust, BHECEHHbIX YHaCTHUKOM U(MN) ETO KNIMEHTaMM, a TakKe 3as1BOK, NOAaHHbIX B COBOKYMHOCTU MO BCEM CUETaM
HWKHUX YPOBHEN (Cy6-cueTam), NpuHagiexaliyx pacyeTHOMY KOAY, CAE/OK, 3aK/0YEHHbIX HA OCHOBaHMW 3TWX 3a1BOK, U PE3Y/ITUPYHOLLMX
nosuumii. TakuM 06pasom, NO3nLMS Mo SII0GOMY MHCTPYMEHTY, yuuTbiBAEMasi N0 PacUETHOMY KOAY, ABNSETCS HETTO-CYMMOI BCEX NO3unLuii
N0 3TOMY VHCTPYMEHTY, Y4YUTbIBAEMbIX Ha Cy6-cUeTax.

[ns pacyeTHOro Koga onpegensietcs BenmuvHa MO He3aBNCKMMO OT ApYrnx pacuéTHbIX Kogos. Bece HacTpoliku CYP SPECTRA gns pacueT-
HbIX KO0B KOHTPOMIMPYIOTCA LLeHTPasIbHbIM KOHTpareHToM (KNMPUHIOBOW opraHusauue).

Bo BpeMsi KNMPUHIOBOW ceccun nNo pacyeTHOMY Kody onpefensieTcs pasMmep TpeboBaHuWii 1 0643aTeNIbCTB yHacTHYKA KNMpuHra (Bapua-
LMOHHasi MapXa, NpemMusi, KOMUCCUOHHbIE cOopbl 1 Np.). [ pacyeTHOro kofa NPoBEPSIETCA AOCTATOYHOCTb CPEACTB 06ecneyeHust ans
nokpbITUA TpebosaHwuii MO.

PacueTHbIl KOA B 3aBUCMMOCTK OT TOrO, YbW CpeacTBa y4nTbIBaAOTCA MO HEMY, N 3a yei cyeT 3akyarTcs caenkn, Moxet 6bITb oaHoro
N3 Tpex TUnoB.:

* COOCTBEHHBIN — 3a cyeT yYacTHUKa KTMPUHra,

* K/IMEHTCKUIA — 3a cyeT HenocpeACTBEHHLIX KNIMEHTOB U KNMEHTOB 2-T0 YPOBHS YYaCTHUKA KITMPUHTa,
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» 1Y — 3a cyeT cpeAcTB, NepefaHHbIX B JOBEPUTENIBHO YNPaB/IEHNE YYACTHUKY KITMPUHTA.
[nsa Kaxgoro yyacTHuka knmpuHra (PacueTHoli dovpMbl) OTKPLIBAETCA Kak MUHVMYM ABa PacyeTHbIX KoAa: COOCTBEHHBIA 1 KITMEHTCKUIA.
MpeHTndomkaTop pacyeTHoro koga B Toproeoii cucteme SPECTRA — 5 uudop.

Bpokepckas choupma — cy6-cueT pacyeTHoro koga. CueT crieflytoLLero ypoBHs, OTKpbIBAEMbIi N0 3asBIEHNI0 YHaCTHMKa knvpuHra (Pacyet-
HoVi hupMbl). Bpokepckas thmpma NpUHaaIexXuT OAHOMY M TOSTbKO OAHOMY pacyeTHOMY Kogy. MpuBs3ska 6pokepcKoi hUpMbl K pacyeTHOMY
KOZly MOXET 6bITb U3MEHEHa Ha OCHOBaHWM 3asIB/IEHNS YHaCTHUKA KIMPUHTa B KIIMPUHIOBYIO OpraHusauuio. s Toro, 4To6bl pacyeTHbI
Kog, nogHMMascs B Toproeyto cuctemy SPECTRA, 11 N0 Hemy 6bin1 6bl BO3MOXEH YYeT 3as1BOK M NMO3ULWIA, K pacYETHOMY KOAY A0/MKHA 6biTb
npuBs3aHa xoTs 6bl ofHa 6pokepckas upma.

B 63k-ochuce knmpuHrosoli cuctembl SPECTRA no 6pokepckoii chvpme BeAeTcs yyeT cpeAcTB 06GecneyeHmnsi, BHECEHHbIX YYaCTHUKOM
n(nnu) ero KIMeHTaMm Ha KMeHTckue pasgesnbl 6pokepckoii chmpmbl. MHdopmaumsa o pasmepe yuntbiBaeMoro obecrneyeHnst 4OoCTynHa B
oTyeTax.

PacueT BenmumHbl O MO GPOKepCKoi hupMe MPOM3BOAUTCA MO YMOMYaHUIO B pexume MoayHeTTo (margin_type =3 gna metoaa
ChangeBFParametersNextSession) 0THOCUTE/IbHO pUCKa NO3MLWIA, yYUTbIBAEMbIX HA K/TMEHTCKMX pasfaenax aToin 6pokepckoi oupmbl. Ans
6poKepcKoii hpMbl BO3MOXEH pacyeT BenmuuHbl O B pexume HeTTo (margin_type =4 ansa metoga ChangeBFParametersNextSession).
B 3TOM pexvme no 6pokepckoii ovpme 415 Kak[oro MHCTPYMEHTa paccumTbiBAETCA NO3ULMA Kak HETTO-CyMMa NO3ULIA N0 3TOMY UHCTPY-
MEHTY Ha BCex pasfenax 6pokepckoii (hMpMbl, @ Takke yUNTbIBAIOTCA BCE 3asBKU B COBOKYMHOCTU, MOAaHHbIE N0 pasgenam 3Toi 6pokep-
CKOIi OMPMbI; MO PaccyYMTaHHbIM Takum 06pa3oM HETTO-MO3NLIMAM U COBOKYMHOCTY BCEX 3asBOK NPOUCXOAMT onpeaeneHne BenmunHel Mo
no 6pokepckoii hupme.

Bce napameTpbl MapXvnpoBaHus 6pokepckoii hypMbl MOTYT HaCcTpamBaTbCA YHaCTHUKOM KMpuHra (PacyeTHoi hupmoit) ¢ nomMoLLblo Me-
Toaa ChangeBFParametersNextSession.

CneyunanbHaa Bpokepckas dupma (Cneub®) — cneyyanbHblil Cy6-cHeT pacyeTHOro KoAa, aHasIorMyHbIA 06bl4HbIM GpokepckuM domp-
Mam, 1 npeAHasHayveHHbIN 41 yyeTa cpeficTB 06ecneyeHmns, BHECEHHbIX Ha PacUETHbIV KOZ yHaCTHUKOM U(MW) ero KWeHTaMu, U He yun-
ThbIBaEMbIX Ha pasgenax 06bl4HbIX 6POKePCKMX hrpM.

MHcpopMaLms o pasMepe yunTbiBaemMoro o6ecnedeHnst 4OCTyNHa B OTYETax.

Takke y kaxaoi Cneub®d cyliecTByeT oguH pasgen, HasbiBaeMblii NMKBUAALMOHHBIM pasgenom Crneub®. Mo3numy Ha NMKBUAALVOHHOM
pasgene MoryT co3faBaTbCsl TOIbKO Ha OCHOBAHWM CAEMNOK, 3aK/1i04aeMbIX KIIMPUHTOBLIM LIEHTPOM A1 YPEryMpoBaHnsa HEMCNOMHEHHbIX
YUYaCTHUKOM KMpUHra 06s3aTenseTB (Hanpumep, MapXrnHasibHOro Tpe6GoBaHUA MO PacyeTHOMY KoZy). YYacTHUK KaupuHra (PacueTHas
chmpma) He MOXET NojasaTth 3asiBKM C yKaszaHWeM NMKBUAALMOHHOTO pasaena 3a UCK/IHYEeHEeM 3asiBOK, HanpaB/EHHbIX HA YMEHbLUEeHNe
OTKPbITOI Ha pasgerne no3nuun. Takke y4acTHUK knvpuHra (PacuetHas dompma) MoxeT nepeHocutb nosunuuto (Metog, TransferClientPosition)
C /INKBMAALMOHHOIO pasaena Ha pasaesnbl Apyrnx 6pokepckux ovpm.

KnueHtckuii pasgen — cy6-cueT 6pokepckoit ovpmMbl. CUET HWKHEro YpPOBHS, PerucTpupyemblii no 3asBKe y4yacTHuka. SABnser-
CA MEepPBMYHbIM CYETOM, Ha KOTOPOM Y4UMTHIBAKOTCS 3asBKM, MOAAHHbIE YYACTHUKOM W(MNW) KIMEHTOM, 3ak/loYeHHble B pesyfbrare
HUX CAENKU, W OTKPbITble MO3WLMN — UMEHHO KMEHTCKMIA pasgen (Kof KAWeHTa) ykasblBaeTcsl B TpaH3akuMsX 00bABMEeHUs 3asB-
K. Mo 3asBkam W NO3MLMSAM, YUMTbIBAEMbIM Ha KIMEHTCKOM pasfene, onpegensetcs BenuuvHa MO. MapameTpbl MapXupoBaHusi
K/IMEHTCKOrO pasgena MoryT HacTpamBaTtbcsi ¢ nomoulbto metofoB ChangeClientParameters, ChangeClientParametersNextSession n
ChangeBFClientDefaultParametersNextSession.

B 63k-ocprce KIMpUHIoBoii cuctembl SPECTRA Mo K/IMEHTCKUM pasgenam BefeTcsl yUeT CPeAcTB o6ecneyeHusi, BHECEHHbIX Y4aCTHUKOM
n(nnwn) ero KINEHTOM. ViHchopmaLys o pasmepe yunTbIBAeMOro obecneyeHns oCTynHa B oTYeTax.

2.6.1.1. Map)xupoBaHue KasieHAapHbIX crpesos

MapxupoBaHue 3asiBOK Mo KasleHAapHbIM cnpefam Ha dblodepc (CBSA3KM), a Takke No3vumMii MPOTUBOMOMOXKHOV HANpPaBNEHHOCTU MO UH-
CTPYMEHTaM C pasHbIMI CPOKaMM UCMOSTHEHUS Ha OAUH 6a30BbIi aKTUB (MEXMECSIUHbINA CPes) MOXET NPOVNCXOAUTL B ABYX PEXMMAX:

* MNo/yHeTTO — BennumHa O onpefensieTcs Ha 0cHoBe 6obLLero MO U3 MHCTPYMEHTOB, BXOAALLMX B CRpes,;
* HeTTO — Be/nimumHa MO onpefensieTcsi, NCXOAs U3 CTaBKM PACCONIACOBaHNS LEEH Ha MHCTPYMEHTbI, BXOASILLME B CMPEA,
[N pacyeTHOro Koaa Bceraa AeiicTByeT PEeXMM MapXUpoBaHUs KaeHAapHbIX CNpefoB HETTO.

[ins 6pokepcKoit (OMpMbl MOXHO U3MEHATb PEXVM MapXUpPOBaHUsi KasleHAapHbIX CNpPesfoB TOMbKO, EC/IN pacyeT BeNnynHbl FO ans 6po-
KepCKoi (hvpMbl MPOMCXOANT B PEXUME HETTO. B TakOM Crlyyae pexumM MapXupoBaHus KasleHAapHbIX CNPeLoB onpeaensieTcs napaMeTpomM
calendar_spread_margin_type metoga ChangeBFParametersNextSession.

[nA  KAMEHTCKMX pas3fenoB  MOXHO U3MEHATb PEeXVMM  MapXupoBaHWS KaneHAapHbiX CrnpefoB C  MOMOLWb0 napameTpa
calendar_spread_margin_type metoga ChangeClientParametersNextSession.

2.6.2. ToproBble TMMUTbI

Toprosble NMMMUTbI OTPaAHUUYNBAIOT BO3MOXHOCTb YYacTHUKa VI(VII'IVI) €ro K/IMEHTOB 06 BAB/ATL 3a5BKM 1 OTKpbIBaTb NO3NLMN Ha MNO3NLNOHHbIX
cyertax.

ToproBbIii IMMUT MO PACYETHOMY KOZY ONPEAENsSieTcsl, UCXOAs U3 CYMMapHOI OLIEHOUYHOI CTOMMOCTYM CPeACTB 06ecneyeHus, yUnTbiBaeMbIxX
No pacyeTHOMY KOZy, T.e. COBOKYMHOI CTOMMOCTU CpefcTB o6ecneyeHus], yuuTbiBaeMbIx Mo Bce cy6-cueTaM pacueTHoro koga. B kayecTse
CpeAcTB 06ecneyeHunst MOryT BbICTyNnaTb poccuiickue py6au, MHOCTpaHHas Ba/ltoTa U LieHHble Gymaru.
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M3MeHWTb TOProBbIi IMMUT Ha pac4eTHOM KOAe MOXHO TONbKO NyTeM BBOAQ, BbiBOAA UM NepeBoja cpefcTB obecneyeHus. JaHHble one-
pauuu coBepLIaTCA Ha OCHOBaHWK MOPYYEHW, NoAaBaeMbIX YHACTHUKOM B K/IMPUHIOBYHO OpraHM3aluio, pacyeTHblii Aeno3utapuii no-
CpeACTBOM COOTBETCTBYHOLLMX CUCTEM 3/IEKTPOHHOTO JOKYMEHTO060p0Ta, a Takke B Apyrvie pacyeTHble opraHu3aumm (B ciyyae BHECEHUSI
cpeacTB 06ecneyeHust). Takke BO3MOXEH NepeBos, CpeacTB o6ecneyeHnst, yunTbiBaeMbIX B POCCUICKUX Py6nsx, nyTem nx nepesoga me-
XAy cyb-cuetamu (6pokepckumu copmamu, Cneybd) pacueTHbIX KOAOB € NOMOLLBI0 MeToga ExchangeBFMoney.

ToproBble IMMUTBI CMOMb3YHTCS /19 PE3EPBUPOBaHIS OTpULIATENbHOV BapuaLMOHHOM MapXm, CrmcaHusi C6opoB, CNMCaHUS/3a4nCIEHMS
npemuu, pesepBupoBaHusi 0.

ToproBbIii IMMUT NO 6POKEPCKO hMpMeE NO YMOTYaHUIO Takke, Kak 1 71 pacyeTHOro Kofa, onpeaensercs NCXOAs U3 CyMMapHOU OLEeHoY-
HOW CTOMMOCTU CpeacTB obecneyeHns, yunTbiBaeMbIX Mo pasfenam 6pokepckoli hnpmbl. B kayecTBe cpefcTB 06ecneyeHuns MoryT 6biTb
poccwiickue py6u, MHOCTpaHHaa BaslioTa W LieHHble Bymarn. TOproBbIii IMMUT GPOKEPCKOi hUupMbl B TAKOM Clydae MOXHO U3MEHSITh C
nomouypto Metoga ChangeBFMoney.

[.ns 6poKepcKoii hUpMbI MOXHO U3MEHUTb PEXUM ONpPEeAeNieHns TOProBoro IMMUTA, CAENaB ero He3aBUCUMMbIM OT pa3Mepa CpeacTs obec-
NeyeHus], yunTbIBAEMbIX Ha pazaenax 6pokepckoii oMpMbl. B TakoM pexvme TOProBblii TMMUT GPOKepPCKoii (oMpMbl 334aeTCs C MOMOLLbIO
meToga ChangeBFLimit. Tawke TOproBblii IMMUT GPOKEPCKOI (PUPMbI MEHSIETCA HA pa3Mep NpUGLIAW UK y6bITKa, ONpesensieMoro Bo
BPEMsi BEUEPHEr0 KMpUHra (BapualyoHHas Mapxa, npemusi, coopsbl).

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

ToproBbIi IMMUT Ha K/IMEHTCKOM pasfene He 3aBUCUT OT pasmepa CPeACTB 06ecneyeHusl, yunTbLIBAEMbIX Ha 3TOM pasaene. [1ns ynpasne-
HUS TOPTOBLIMM IMMUTaMMN Ha K/IMEHTCKUX pasaenax ucnosnb3yetcs metog ChangeClientMoney. OH o6ecneuvBaeT crieflytolime BOo3MOX-
HOCTK:

* YcTaHoBKa/M3MeHeHuelyaaneHve TOproBbIX MMUTOB.
» ABTOMaTUYECKMiA yYeT pe3ynibTaToB TOPIOB K/IMEHTA B IMMUTaX B CIeAyHoLLE TOProBoii ceccum.

B o6Lem cnyyae 3asBka MOXET 6biTb BbICTaB/IeHa TOIbKO MPUW YCI0BUK, YTO y BCEX TPeX YpoBHel (KNMEHTCKOro pasgena, 6pokepckoi
hMpMbI M pacyYeTHOTO KoAa) TOProBble IMMUTLI AOCTATOYHBI A1 NOKPbITUS Tpebyemoii BennynHbl FO. [ns 6pokepckoit (hMpMbl U K/TMEHT-
CKOro pasferna npoBepKy [0CTaTOYHOCTY TOProBOro IMMUTa MOXHO OTMEHWTL C NOMOLLbIO MeToaoB ChangeBFParametersNextSession u
ChangeClientMoney cOOTBETCTBEHHO.

[ns pacyeTHOro koga OTK/0UNTL NPOBEPKY AOCTATOYHOCTU TOProBOro NMnMMuTa (CPeacTB 0b6ecneyeHunst) HeBO3MOXHO.
2.6.2.1. EguHblii nyn o6ecneveHus

Ecnv pacueTHblii KoA, sIBNIsieTcA pacueTHbIM KogoM EfyHoro nyna, To Ha ero cy6-cyeTax (pasgenax 6pokepckux dovpm u Crneub®) B 63k-
odpyce KIMPUHIoBoii cuctembl SPECTRA BMECTO CPeACTB 06eCreveH st yUUTbIBAIOTCS MPOUIN akTUBOB, NepefaBaenble B K/IMPUHIOBYHO
cuctemy SPECTRA U3 KNIMPUHTOBBIX CUCTEM (POHA0BOMO 1 BUTIOTHOTO PhIHKOB. [Mepeaaya npocdusieil akTMBOB NMPOMCXOAUT Ha OCHOBaHUM
NOpYyYeHUiA y4aCTHUKA KIMPUHTA, NOAAHHbIX B K/IMPUHIOBYKD OpraHM3aumio NoCpPeiCcTBOM COOTBETCTBYIOLLMX CUCTEM 3/IEKTPOHHOTO [OKY-
MeHTooGopoTa. [MepeBog o6ecneueHust Ha GpoKepckyto hMpMy pacueTHoro koga EAnHoro nyna HEBO3MOXEH. MepeBog, npoduneit Mexay
GPOKEPCKMMYM (hUPMaMM Ha pasHbIX pacyeTHbIX Kofax EAVHOrO nyna Takke HeBO3MOXEH.

B Toprosoii cucteme SPECTRA, npocunnn akTMBOB YUMTHIBAKOTCS OAHOBPEMEHHO Kak OLlEHOYHAsi CTOMMOCTb aKTMBa C YYeTOM 3Haka npo-
hunsa (M3MEHSIET TOProBbIA NIMMUT) 1 NO3ULMSA NO CNeLnanbHOMY UHCTPYMEHTY (418 npodhunsa py6ns no3uuus He cosgaetcs). Mosuuyms no
cnewunanbHOMY UHCTPYMEHTY CO34aeTCsa Ha KNMEHTCKOM pasgene bd, ecnv npodunb 6b11 NnepeBefeH Ha 3ToT pasgesn, 6o Ha Cneubd
(Kog, Knuenta 000), ecnu npocunb 6bi1 nepeBeseH 6e3 ykasaHust KNMeHTCKOro pasgena. [ 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/1o4aTh CAEMKY N0 TaKOMY MHCTPYMEHTY 3anpeLleHo. EanHCTBEHHDBIN cnocob nsmeHeHust
no3uuuy no cneupanibHOMY MHCTPYMEHTY - 3TO NepPeBOof, COOTBETCTBYHOLLETO NPOIns akTMBa B/U3 KIMPUHIOBO cuctembl SPECTRA. Mpu
pacyete BenunumHbl MO Ha cyeTax/cy6-cyeTax yyacTHUKA NO3NLMS MO CNeLMasibHOMY MHCTPYMEHTY MapXupyeTcs aHaslorMyHo Nno3nuum no
dhbtoyepcy Ha TOT Xe 6a30BbIii aKTUB.

B octasibHOM ynpasneHune BESINYNHOWA rapaHTVIVIHOI'O obecneyeHus 1 TOProBbIMN NIMMUTaMUN Ha cy6—cquax pacyeTHoro koga EguHoro nyna
aHaI0rMyYHO 06bIYHbLIM pacyeTHbIM Ko4aMm.

2.6.3. OrpaH/M4YeHUs Ha TOpProBble onepauvn U OTKPbITUE NO3ULUIA ANA K/IMEHTOB

Cuctema SPECTRA npefocTaBfisieT BO3MOXHOCTb BBOAUTL [OMOHUTENbHbIE OFPaHUYEHUST HA MPOBEAEHVE TOPTOBbIX OMEPaLMii KneH-
TOM, KOTOpble B cucTeme hopMy/IMPYHOTCSI Kak 3anpeTb.

2.6.3.1. 3anpeTbl - 00LME BO3MOXHOCTU

Peanu3soBaHHbIii B cicTeme SPECTRA MexaHW3M 3anpeToB MO3BOSIET 3aNpeTuTb KMEHTY (Tpynne KIUEHTOB) nojaBaTb TpaH3akKuuu no
TOProBOMY VHCTPYMEHTY UK Fpymnne MHCTPYMeHTOB. O6LUve NPUHLMILI MEXaHU3Ma 3anpeToB:

» 3anpeTbl HaKMa4bIBAKTCA Ha CTaHAAPTHOE NOAMHOXECTBO cyeToB: PP, B®, knneHTbl. Obpalltaem BHMMaHue, 4To no P® B HacTosLwee
BpeMs 3arnpeTbl He UCMOJIb3YHTCA.

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

O WHCTPYMEHTbI C 06LLMM 6a30BbIM aKTVBOM;

O NHCTPYMEHTbI TOpFOBOVI cekynu;

O BCE UHCTPYMEHTbI.

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

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

MeHeHUA.

ATpuGYThI 3anpeToB

ATpUGYyT

OnucaHue

xprohibition_id

YHVKaNbHbIN MAEHTUdMKATOP 3anpeTa.

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

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

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

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

* 2 - ToBapHas;

e 3 - [leHexHas;

* 4 - MocaHeprobupxa, MOSENEX;

» 8- bupxa CI16, SPBEX;

* 9-SPBEX_OAOQ;

» 10 - NAMEX.

base_contract_code

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

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

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

* 1 - 3anpeT Ha OTKPLITUE NO3ULNIA;

e 2 - 3anpert Ha BbICTaBneHune N06bIX 3a5BOK;

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

ATpMoyT

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

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

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

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

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

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

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

Ta6n. 1. MaTpuya BNusiHMA 3anpeToB

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

MpuoputeTsbl 3anpeTos

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

Mpuoputer F'pynna cyetoB Fpynna MHCTPyMEeHTOB

9 KnueHTckuii kopg, WHCTPYMEHT, isin_id 1= 0

8 KnueHTcKuii kopg, BA, base_contract_code !=0

7 KnueHTckuii kog, BCE WHCTPYMEHTbI

6 Kog B® WHCTPYMEHT, isin_id =0

5 Koa B® BA, base_contract_code =0

4 Kog, B® BCE VHCTPYMEHTLI

3 Kog P® WHCTPYMeHT, isin_id != 0

2 Kog P® BA, base_contract_code =0

1 Koa P® BCE VMHCTPYMEHTbI

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

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

2.6.3.2. ABTOMaTnyeckue 3anpeTbl

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

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

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

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

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

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

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

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

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

, Toe
 Limits_set — donar npoBepKn KNIMEHTCKOTO IMMNTA;

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

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

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

FreeMoney >0
Pr_state =0
Limits_set =0

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

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

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

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

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

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

2.6.5. NMpuocTtaHOBKa TOProB AJ1 pacluMpeHust TMMnUTa KonieéaHui LeH caenok

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

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

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

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

* AZMMHVCTpaTOpamMmn TOProB PacCYUTLIBAKOTCS HOBbIE PaCLUMPEHHbIE IMMUTbI KonebaHuii LieH.

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

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

» Bo306HOBNEHNE TOpPros B HOpMaJ/IbHOM pexunme.

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

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

YBefomneHve o0 TOM, 4TO NPMOCTAHOBKA TOProB peaslibHO Npov3BeAeHa.

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

YBefomneHve o BO306HOB/IEHUN TOpros.

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

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

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

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

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

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

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

2.6.7. BNOKMpPOBKa GPOKEPCKOI YacTy K/IMEHTCKOro c6opa

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

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

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

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

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

* additive — noctosiHHan fobaska 3a OfMH KOHTPaKT.

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

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

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

2.6.8. NMoppepxka orpuuarenbHbIX LeH B SPECTRA

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

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

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

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

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

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

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

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

 price_assigned_by_admin - npu3Hak ycTaHOBKM TEKYLLEWH PbIHOYHON LieHbl AAMUHUCTPATOPOM TOPrOB.

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

YeHuii:

MoTtok Ta6nuua Mone OonucaHve
FORTS_TRADE_REPL orders_log price LleHa B 3asBKe
FORTS_TRADE_REPL orders_log deal_price LleHa 3ak/1H04eHHOI CAenkn
FORTS_TRADE_REPL user_deal price LleHa 3ak/1t4eHHO caenkn
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MoTtok Ta6nuuya Mone OnucaHve

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

MoTOKM  arperMpoBaHHbIX —CTakaHoB |orders_aggr price LieHoBoi ypoBeHb
FORTS_AGGRXX

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

FORTS_REFDATA_REPL

fut_sess_contents

settlement_price_open

PacuyeTHas LeHa Ha Ha4yas1o ceccun

FORTS_REFDATA_REPL

fut_sess_contents

settlement_price

PacueTHass UeHa nocne nocnefHero
KNUpUHra

FORTS_REFDATA_REPL

fut_instruments

settlement_price_open

PacueTHas LeHa Ha Hayas0 ceccun

FORTS_REFDATA_REPL

fut_instruments

settlement_price

PacueTHaa ueHa nocne nocneaHero
KNUpuHra

FORTS_REFDATA_REPL

opt_sess_contents

strike

LleHa ncnonHeHusa

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

LwefLiei B cnpes

FORTS_CLR_REPL

fut_sess_settl

settl_price

PacueTHas ueHa

FORTS_INFO_REPL

futures_params

risk_range_center

LleHTp pacueTta pucka

FORTS_INFO_REPL

futures_params

settlement_price

PacueTHas LieHa NocnegHero KnpuH-
ra

FORTS_INFO_REPL

options_params

strike

LleHa ncnonHeHusa

FORTS_REJECTEDORDERS_REPL

rejected_orders

price

LleHa B 3asBke

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

* MCnosb3oBaHne OTpVILlaTeI'IbHOVI LeHbl NCNOJTHEHNA (pbroqepca;

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

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

Mpumep KOoAOB co cTpaiikom "-10":

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

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

Mpumep KOoAOB co cTpaiikom "0":

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

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

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

y4yacCTHUKa.

Joctyn k TC KNNEHTY yYacTHUKa NpefoCcTaBseTcs NyTem Bble/leHns eMy NepPCOHasIbHOro naeHTudumkaTopa - SMA-10ruHa, ¢ KoToporo
HanpsaMyt MOXHO BbICTaB/ATbL 3aABKU. JocTyn Bo3MOXxeH Yyepe3 PLAZA 1l, FIX n TWIME wno3bl.

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

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

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

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

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

 UserKillSwitch - npuHyanTensHas geaktuBaumst SMA-10rmHa y4acTHUKOM.

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

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

MEHTOM 37eCb NOHMMAETCS KOMOMHALMSA:

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

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

MpeaycMOTPeHbI CriefyoLue NpoBEPKU:

Homep npoBepku Mposepka MpuBsaska EAvHuua nsmepeHus MpumeHstoTcA

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

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

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

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

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

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

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

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

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

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

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

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

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

2.8. PaspgeneHune CTaTycoB YYaCTHUKOB TOProB Y YYAaCTHMKOB K/IMPUHra

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

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

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

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

2.8.1. CooTBeTCTBME CYLLLHOCTAM CUCTEMbI

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

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

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

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

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

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

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

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

Puc. 2. epapxus cylHocTel

2.8.2. PasgeneHune nosiHOMoOYUNiA y4HaCTHUKOB

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

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

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

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

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

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

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

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

Hwxe B TabnuLe npyvBeAeH CNCOK NOMHOMOYMIA “JlornH YK

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

YcTaHOBKa puck-napameTpos no 6&.

ChangeBFParametersNextSession

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

TransferClientPosition

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

AddOrder

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

DelOrder

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

30BaHa Kak U3MeHeHVe 3asBKy C 0COObIM MPY3HAKOM.

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

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

FuturesExecutionRequest

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

Hwxe B Tabnvue npuBeaeH CNMCoK NOAHOMOYMIA “JlornH YT

Onepauus

JOoCTynHbIe W030Bble KOMaHAbl

[Nofaya TOproBbIX 3asBOK.

AddOrder; IcebergAddOrder

YpaneHune TOproBbIX 3asBOK.

DelOrder; DelUserOrders; IcebergDelOrder

I3MeHeHne TOproBbIX 3asiBOK.

MoveOrder; IcebergMoveOrder

MofaualynaneHue NopyyeHuii Ha OCPOUHYHO IKCMMPALIMIO OMLMOHOB.

OptChangeExpiration

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

FuturesExecutionRequest

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

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

KOTOpble MOXET nogasaTb TONbKO "JTormH YK".

YUacTHUK KNIMPUHTa MOXET NOMYUYNTb NOTUHBI CIEAYIOLLMX YPOBHEIA:
 PacuyeTHoii hnpmbl.

« Bpokepckoit humpmbl.

* Knuenta.

Y4acCTHUK TOProB MOXET NOJYYUTb SIOTVHbI CNeAyOLWMNX YPOBHEN:

* Bpokepckoii mpMbl.

e KnuneHra.

69



11.07.2024 PLAZA Il wnto3 Bepcua 7.27

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

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

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

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

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

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

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

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

[na unniocTpauuy npreeiemM napy npyuMepos:

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

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

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

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

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

HepeauaeHT YK

Bpokepckas YKI=YT
¢upma KnueHmamu ynpasnsem YK

Puc. 3. Mpumepsbl

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

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

ChangeClientParametersNextSession;
ChangeBFClientDefaultParametersNextSession

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

YcTaHOBKa puCcK-napameTpamMm OnL1OoHOB. OptChangeRiskParametersNextSession

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

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

Takke gaHHbIMW NOMHOMOYMSAMU o61agaeT "JIoruH YK+YT".

2.8.3. YnpaBneHune y4aCTHUKOM K/IMpUHra obsisaTeNibCTBaMun y4acTHUKa TOPros

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

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

B uensx ycTpaHeHus Heo6ecneyeHHOCTW MO3NLMIA YHaCTHUK KIVPUHIA MMeeT BO3MOXHOCTb MHULMMPOBATL CHATUE 3asBOK, NOAAHHbIX
y4YacTHUKOM TOpro.. i aToro ucnosnb3ayercst komaHaa DelOrdersByBFLimit, KOTOpyto MOXeT nogasaTtb Y4aCTHVK KAMpUHra no 6®, otkpbl-
TbIM AN151 Y4ACTHUKOB TOProB, 06C/Ty)XMBaEMbIX TAKUM YHaCTHUKOM KnpuWHra. MNpy 06paboTke AaHHOW KOMaHzp! B C/lyyae oTpuuaresisHoro
CBOGOAHOMO NMMMKTa NO BP, CHUMAIOTCA BCe akTUBHbIE 3a5BKM MO KIMEHTCKUM pasgenam, NpuHagiexallum Takoi B®. Y cHumaembIx 3a-
ABOK B 6BITOBOI Macke npu3HakoB BbicTaenseTca 6ut NCCBulkDeleteOperation (0x8000000000).

2.9. CUHTeTUYeCKUii MaTuYUHT

CUHTEeTUYeCKUiA MaTYmHT — hOpPMMPOBaHNE CAEMNOK HA OCHOBAHMM 3a51BOK, MOCTYNAtOLLMX B Pa3Hble CTakaHbl (CTakaHbl Pa3HbIX UHCTPYMEH-
TOB). LIeNbio CUHTETUYECKOTO MaTuMHra ABASETCS MOBbILEHWE NIMKBUAHOCTM MHCTPYMEHTOB NyTEM 06bEeANHEHNS HECKO/IbKUX CTakaHOB.
Hanpumep, CUHTETUYECKWIA MaTYMHT NO3BOMNT CBELEHWNE 3asiBOK MHCTPYMEHTA TUNa KaneH4apHblli cnpef He TO/IbKO CO BCTPEYHON 3asiB-
KOW BHYTpW CTakaHa AaHHOT0 UHCTPYMEHTA, HO 1 C OTAE/bHbIMY 3asBKaMu 13 CTakaHOB (hbloYepCcoB ero Hor. Takum o6pasom 3asBka KC
YUMTbIBAET BCTPEYHbIE UHTEPECH! U3 APYTVX CTAKAHOB CBOMX HOT.

2.9.1. CuHTEeTnYecKue 3asiBKn

Mpes CMHTETMYECKOro M3TYMHIa COCTOMT B 3aK/THOUYEHNUN CAEMKM HA OCHOBAHWMM TPeX 3asiBOK MO pasHbiM TOProBbIM MHCTPYMEHTaM, ecriu
LEHbl 3TUX MHCTPYMEHTOB CBA3aHbl MeXAY CO60I onpeaeneHHbIM COOTHOLLEHUEM. Hanpumep, LeHa MHCTpyMeHTa KasleH4apHbIin cnpeg,
paBHa pasHuLe LeHbl AalbHE HOMW 1 LeHbl 6avkHeRn Horu. Torga 3asBKka Ha MoKynKy no kaneHgapHomy cnpegy RTS-9.18-12.18 no ueHe
1000 (y4acTHuk "A"), 3asBKa Ha MoKynky no dbtodepcy RTS-9.18 no ueHe 114000 (yy4acTHuK "B") 1 3asBKka Ha npodaxy no dibioyepcy
RTS-12.18 no ueHe 115000 (yyacTHuK "C") MOryT 6bITb OJHOBPEMEHHO MCNOJTHEHDI. B pe3ynbraTte ydacTHUK "B" NOAYyYnT AIMHHYO MO3MLMIO
no cpbtovepcy RTS-9.18 no ueHe 114000. YyacTHuK "C" nonyumnT KOPOTKYH No3mumto no chbtodepcy RTS-12.18 no yeHe 115000. A yyacTHMK
"A" nonyunT ABE NO3UNLMKN: KOPOTKYHO No dbtovepcy RTS-9.18 no ueHe 114000 n AnvHHY0 no gobtovepcy RTS-12.18 no ueHe 115000, npu
4YeM UX LieHbl CBA3aHbl COOTHOoWweHneM 115000 - 114000 = 1000. Taknum 06pa3oM, BCe TpU 3asiBKM MOTYT ObITb YA0BETBOPEHbLI KOPPEKTHO.

Ha MOoCKOBCKOW Gupxe CAEMKN 3aKNo4aloTes € LeHTpasibHbIM KoHTpareHTom (HKLL). B Hawem nprMepe MOXET 6biTb O4HOBPEMEHHO 3a-
K/IIOYEHO TPY CAENKM:

* Mo KaneHgapHomy cnpegy RTS-9.18-12.18 mexay yvyacTtHukom "A" n HKL,
* 1o hbrodepcy RTS-9.18 mexay yyacTHukom "B" n HKL|
* 1o hbrovepcy RTS-12.18 mexay yyactHukom “"C* n HKL,

Ana Toro, 4TOGbI CAENKN ObINN 3aK/YeHb, B npouecce CMHTETUYECKOro MatymHra B agpe TOpFOBOVI CNCTEMbI aBTOMaTN4eCKn CbOpMVI-
pyloTca 3asBKu, nofaHHble oT MeHn HKL,. Takne 3asBKN Ha3blBAOTCA CUHTETUYECKUMU. CuHTEeTUYECKaA 3asBKa - 3asiBKa co3fasBaemMas
AOPOM B XO0A4€ CUHTETUYECKOro Mat4duHra npu BbINMO/IHEHUN YC/TOBUA CBEAEHNA 3aABOK. CuHTETUYECKanA 3asiBKa SABMSETCA peaanon 3a-
ABKOM, no,u,aBaeM0|7| LUeHTPpa/IbHbIM KOHTpareHTom B TOpru, n cbmrypmpyeT B CAesiKax, nopoxgaembiX B Xo4e CUHTETUYECKOro MaT4yuH-
ra. B aHOHMMHbIX 1 NO/b30BaTENbCKMX NOTOKaX 3asdABOK CUHTETUYECKME 3aABKM B MONAX XStatus nomeyaroTca cneunasibHbIM NPU3Hakom
"Synthetic" (0x200000000000).

B paccmatpmBaemom npymMepe hopMUPYOTCS CeaytoLwme CUHTETUYECKUE 3asiBKU:
» 3asBka oT HKL, Ha npogaxy no kaneHgapHomy cnpegy RTS-9.18-12.18 no ueHe 1000 (BcTpeuHas K 3asBke yyacTHuka "A")

 3asBka oT HKL, Ha npogaxy no cbrodepcy RTS-9.18 no ueHe 114000 (BCTpeyHas K 3asiBKe yyacTHuKa "B")
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 3asBka oT HKL, Ha nokynky no gobtovepcy RTS-12.18 no ueHe 115000 (BcTpeyHas K 3asiBke yyacTHuka "C")

RTS-9.18 RTS-12.18

[114000] 10 115000 10 (C)

12| 114000 10 [ 115000 |

RTS-9.18-12.18

1000 10

(A) 20 1000

Puc. 4. CtakaHbl KaneHgapHoro cnpega

CuHTeTuYeckas 3asBka (DOPMUPYETCA CUCTEMON Ha OCHOBaHUW [BYX pPeasibHbIX 3asBOK, NOAAaHHbIX yH4aCTHUKaMW B ABYX APYTUX MHCTPY-
MeHTax. B Hawem npumepe cructema chopMmpoBasia CUHTETUYECKYIO 3asBKy Ha NMpodaxy No KaneHgapHomy cnpegy RTS-9.18-12.18 no
ueHe 1000 Ha ocHOBaHMK 3asBKM Ha MOKYNKy no dbtovepcy RTS-9.18 no ueHe 114000 (0T yuacTHuKa "B") 1 3a8BKM Ha Npogaxy no dblo-
yepcy RTS-12.18 no yeHe 115000 (oT yyacTHuka "C").

EcTb ABa OCHOBHbIX CLieHapus CUHTETUYECKOTO MaTuuHra:
Kelic 1: 3asBKn OTAENbHbIX (DbIOYEPCOB rEHEPUPYIOT CUHTETUYECKYIO 3asBKY MO KasieHAapHOMY cnpeay.
Mpumep (cm. puc. 4):

» B cTakaH kaneHgapHoro cnpega RTS-9.18-12.18 (ctakaH KC) nocTynaeT 3asiBKa Ha Nokynky B konnyectse 20 no ueHe 1000 oT yyacTHMKa
npn

* YyacTHuk "B" nocTaBun 3aaBKy Ha NoKynky B RTS-9.18 (ctakaH 65vxHeii Horn) B konnyectse 12 no ueHe 114000.

* YuacTHuk "C" cTaBuUT 3asBKy Ha npogaxy B RTS-12.18 (ctakaH fanbHei Horu) B kosimyectse 10 no ueHe 115000 (BxoAsALLas akTUBHas
3asBka). B 3TOT MOMEHT HaUYMHAETCH MATUMHT.

* Ha ocHoBe 3asBOK B CTakaHax 6/vkHel 1 ganbHeli Hor, B cTakaHe KC nosiBNsSieTCs CMHTETUMYECKas 3asBKa Ha MPOAAXy KaseHAapHo-
ro cnpega RTS-9.18-12.18 B konnyectBe 10 (MMHUMa/IbHOE KOMIMYECTBO M3 TPEX 3asBOK, y4YacCTBYHLIMX B MaTymHre) no ueHe 1000
(115000-114000: TO ecTb LeHa gasibHeli HOrM MUHYC LieHa 6/mkHeRn Horu), BbicTaBneHHas oT umenn HKL, KoTopasi cBoguTCsl B CAENKY
C 3a51BKOI MO KauileHA4apHOMY cnpeay OT yyYacTHuka "A".

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

» Takum 06pa3om 06pasyoTcs Tpu CAeKW: No 6rkHeMy dhbtovepcy (KoHTpareHTbl: "B n HKLL) no ueHe 114000, no ganbHeMy dblouepcy
(koHTpareHTbl: "C" 1 HKLL) no ueHe 115000 u no kaneHgapHoMy cnpegy (koHTpareHTbl: "A" n HKL) no ueHe 1000. Takxe obpasytorcs
[iBe TeXHNYeckne cAenku, oTobpaxaroLime ABUKEHNE HOT MO KaneHaapHoMmy cnpegy. Jns 06enx TeXHUYEeCKX CAeNOoK KoHTpareHTbl "A"
n HKL,.

» OcTanuck HecBefeHHbIMK 3asiBka RTS-9.18-12.18 B o6beme 10 n 3asiBka RTS-9.18 B o6beme 2.

Kelic 2: 3asBKa Ha KaneHgapHbIii cnpeg n 3asaBka Ha OAyH 13 hbloYepCcoB HOT 3TOT0 Crpeja reHepupyT CUHTETUYECKYIO 3a5BKY Ha ApYryto

13 HOr 3TOro cnpepja.

Mpumep (cMm. puc. 4):

* YyacTHuk "B" nocTaBun 3asBKy Ha NOKynky B RTS-9.18 (ctakaH 65vxHeit Horn) B konnyectse 12 no ueHe 114000.

» B crakaH kaneHgapHoro cnpega RTS-9.18-12.18 (ctakaH KC) nocTynaet 3asiBka Ha nokynky B konuyectse 20 no ueHe 1000 OT yyacTHuKa
"A".
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* YyacTHuk "C" cTaBuUT 3asBKy Ha npogaxy B RTS-12.18 (cTakaH fanbHeit Horu) B kosimyectse 10 no ueHe 115000 (BxoasLLasi akTUBHas
3a0BKa). B 3TOT MOMEHT HAYMHAETCSH MATUUHT.

* Ha ocHoBe 3asBOK B CTakaHe 6nvxHel Horn n ctakaHe KC, B cTakaHe AasibHeli HOrM NOSIBMSETCSA CUHTETMYECKas 3asBKa Ha MOKYMKy
RTS-12.18 B konuyecTBe 10 no ueHe 115000, BbicTaBneHHas oT umeHn HKLL, koTopas cBoauTCs B CAEMKY C 3asBKOI OT yyacTHuka "C".

» B cTakaHe G/vKHEW HOrv MOSIBMISIETCA CUHTETMYecKas 3asiBka Ha npogaxy RTS-9.18 no ueHe 114000 c o6bemom 10 oT umeHn HKLL,
KOTOpasi CBOAUTCS B CAESKY C 3asBKOI OT yyacTHuka "B", B cTakaHe KC - crHTeTUYeckas 3asBka Ha npogaxy RTS-9.18-12.18 no ueHe
1000 c o6bemom 10 ot umeHn HKLL, koTopast cBoanTCS B CAENKY C 3a8BKOW N0 KasieHAapHOMY crpegy OT yyacTHuka "A".

» Taknm 06pa3oM 06pasyoTcs TpU cAenkun: no 6amxHemy dbrodepcy (koHTpareHTbl: "B n HKL,) no ueHe 114000, no fanbHeMmy dblovepcy
(koHTpareHTbl: "C" 1 HKLL) no ueHe 115000 u no kaneHgapHoMy cnpegy (koHTpareHTbl: "A" n HKL) no ueHe 1000. Takxe obpasytoTcs
[iBe TEXHMNYECKMe CAeNKM, OTobpaalolwme ABKEHME HOr Mo KanieHaapHoMy cnpegy. s 06emx TeXHUYeCKnx cAesiok KoHTpareHTbl A"
n HKL,.

» OcTanucb HecBefeHHbIMY 3asBka RTS-9.18-12.18 B o6beme 10 v 3asiBka RTS-9.18 B o6beme 2.

Takum 06pa30M, B 3aBMCMMOCTUN OT BXO,CI,FIUJ,EVI aKTUBHOI 3as1BKM BO3MOXHbI 6 BapnaHTOB CUHTETUYECKOIro MaTyumHra:

AKTUBHasA 3asABKa BcTpeyHas peanbHas 3asBKa dopmupoBaHue BCTpey- LieHa BCTpeuHoli naccue-
HOl (MacCUBHOW) CUH- HOW CUHTETUYECKOI 3asiBKU
TETUYECKOW 3asBKU

Mokynka 6nwkHero doblouepca | Mpoaaxka 6nnxHero dblovepca | Mpogaxa AanbHero doblodepca +| LieHa ganbHero dbtouepca - Lie-

Mokynka KC Ha KC

Mpogaxa 6nmkHero tblovepca | Mokynka 6nvxHero blodyepca | Mokynka fanbHero dblodyepca + | LieHa ganbHero dblodepca - Lie-
MNpogaxa KC Ha KC

Mokynka fanbHero dbtovepca Mpogaxa fanbHero thbtovepca | Mpogaxa 6nvkHero dbtoyepca + | LieHa 6nvxHero dbtovepca + Lle-
Mpogaxa KC Ha KC

Mpogaxa ganbHero dbtodepca | Mokynka gasbHero blouepca Mokynka 6nmkHero gobrovepca + | LleHa 6rmkHero thbtouepca + Lle-
Mokynka KC Ha KC

Mokynka KC Mpopaxa KC Mokynka 6nmxHero dblovepca + | LieHa ganbHero tbloyepca - Lle-

Mpopaxa fanbHero hblovepca | Ha 6nnxHero gbovepca

MNpogaxa KC Mokynka KC Mpopaxa 6nmxHero chblovepca + | LieHa ganbHero dbtoyepca - Lle-
Mokynka fansHero thorovepca Ha 6nmxHero dblovepca

MepBblii NPUOPUTET MATUMHTA - 3TO LieHa. BHE 3aBUCUMOCTM OT TVNa 3asiBKK (CUHTeTUYeckas/peasibHasl) akTBHAsi MaTunUTCS € TOM NaccuB-
HOI4, Y KOTOpOIA NyuLle LieHa. ECnn y NaccBHOM CUHTETUYECKOl 1 NacCMBHON peasnbHON 3asBKM LeHbI COBMNAaAatoT, TO CHauana akTMBHas
3asiBKa MaTuuTCs C TOM, UTO NOCTynM/a paHblue. Tak KakK y KafeH4apHoro cnpeaa fiBe Hor1 NocTynatoT B pasHOe BPeMsl, TO BPeMsi Takoro
cnpega onpefensieTcsi No BpeMeHU NocneAHel nocTynvBLeil Horv. B Kax4om cTakaHe (KafieHZapHoro cnpefa, G/IMKHETo U AanbHero
(hblouepcoB) LieHa 3ak/4aeMoli ek onpeaensieTcs LeHoi naccMBHol 3asiBKU, Kak U B TekyLUell peannsauum.

2.9.2. CuHTeTNYecKan IMKBUAHOCTb B arperMpoBaHHbIX CTakaHax

Mpy CUHTETUYECKOM MaTumHre CTPOUTCS CUHTETUKA Nto6GOI Ty6UHbI, HeoBX0AMUMOl ANA CBEAEHNS aKTUBHbIX 3asBOK. B arperpoBaHHbIX
CTakaHax Mo YMOMYaHWo UHANKATABHO TPAHCNMPYETCs IMy6uHa 5 LeHOBbLIX YPOBHEl, (hopMUpYEMbIX MHAUKATUBHBLIMU CUHTETUYECKMM
3asBKaMu. VIHAVKATMBHAS CUHTETMYECKAs 3asiBKa - "BUPTYaslbHas 3as1BKa", Ucnonb3yeMast A1 (popMMPOBaHUSA arperpoBaHHOMO CTaka-
Ha, OTPaXXAIOLLEro JOCTYNMHYIO CUHTETUYECKYIO NIMKBUAHOCTL. YAapKB MO Takoi 3asiBKE YYaCTHVK MOXET COBEPLUNTL CAEMKY NOCPeACTBOM
CUHTETMYECKOro MaTumHra.

Mpumep
» [JonycTum, ecTb Tpu cTakaHa RTS-9.18, RTS-12.18, RTS-9.18-12.18, koTOpble NO/IHOCTLIO NYCThbie B AaHHbIA MOMEHT.

» B ctakaHe RTS-9.18 (cTakaH 1) yyacTHuUK "A" cTaBUT 3asBKy Ha Nokynky no ueHe 114000 B 06bEMe 12 KOHTpaKTOB. 3aTeM B CTakaHe
RTS-12.18 (cTakaH 2) y4acTHUK "B" cTaBUT 3as1BKy Ha nNpogaxy no ueHe 115000 B 06bEmMe 10 KOHTPAKTOB.

* B pesynbrate B cTakaHe RTS-9.18-12.18 (cTakaH 3), NOABMASETCA MHAUKATMBHASA CUHTETUYECKas 3asBKa Ha Npofaxy KaneHgapHoro
cnpefa RTS-9.18-12.18 no ueHe 115000 - 114000 = 1000, B 06bEMe 10 KOHTPAKTOB, 06pa3oBaHHas 13 3asBOK, BbICTAB/IEHHbLIMY y4acT-
Hukamm "A" n "B".

* YyacTHuK "C" MOXET yAapuTb N0 UHANKATUBHOW CMHTETMYECKON 3asiBke - kynuTb KC RTS-9.18-12 B cTakaHe 3 no ueHe 1000 B 06bEME
10 KOHTPaKTOB.

* Ha ocHoBe 3as1BOK B CTakaHax 1 v 2, BbICTaB/IEHHbIX yYacTHVUKamu "A" 1 "B". B cTakaHe 3 NOSABNSAETCA CUHTETMYECKas 3asBka Ha Npogaxy
KaneHgapHoro cnpepa RTS-9.18-12.18 B konnyectse 10 no ueHe 1000, BbicTaBneHHasa ot umeHn HKLL, koTopas cBoauTCA B CAENKY C
3asBKOI M0 KasieHJapHOMY cnpegy oT yyacTHuka "C".

» B crakaHe 1 nosiBNsieTca CMHTETMYECKas 3asBka Ha npogaxy RTS-9.18 no ueHe 114000 c o6bemom 10 ot umerun HKLL, koTopas csoauTcs
B CAENKY C 3asBKOI OT yyacTHuKa "A", a B CTakaHe 2 - CMHTETUYecKas 3asiBKa Ha nokynky RTS-12.18 no ueHe 115000 ¢ o6bemom 10 ot
umeHn HKLL, koTopasi cBoAMTCSA B CAENKY C 3as1BKOW OT yyacTHuKa "B".

73



11.07.2024 PLAZA Il wnto3 Bepcua 7.27

» Taknm 06pa3omM 06pasyoTcs Tpu cAenkun: no 6amxHemy dbtodepcy (koHTpareHTbl: "A" n HKL) no ueHe 114000, no fanbHeMmy dblovepcy
(koHTpareHTbl: "B" 1 HKL) no LeHe 115000 v no kaneHgapHomy cnpegy (KoHTpareHTsl: "C" n HKL) no ueHe 1000. Takke 06pasytoTcs Ase
TEXHUYECKME CAENMKM, OTOBpaxatoLLme ABUKEHNE HOT MO KasleHJapHoMy cripegy. 15 06enx TeXHUYeckux caenok KoHTpareHTsl A n HKLL.

CurHTETNYECKas NMKBUAHOCTbL TpaHcvpyeTtcs B noToke arperatoB (FORTS_AGGR## _REPL) cOBMECTHO C IMKBUAHOCTBIO MO peasibHbIM
3anBkam. Npu aIToOM MOMMMO CymMMapHoro o6bema (nose volume), HanpumMep, ec/v BHYTPU O4HOTO LLIEHOBOTO YPOBHS €CTb Kak U peasibHble
3aBKK, TaK M MHANKATUBHbIE CUHTETUYECKE 06BEMbI, B OTAE/IbHOM Mose TPaHC/IMPYeTCa CUHTETUYECKN o6bem (none synth_volume).

PaccmoTpum nprmep, Koraa B 06bIYHbIN arperpoBaHHbIli cTakaH f,06aBNsieTcs CMHTeTUYecKas IMKBUAHOCTb. ECTb arpermpoBaHHble cTa-
KaHbl KasieH4apHOro Cnpeaa u ero Hor ¢ HaTypasibHON IMKBUAHOCTbIO.

Si-6.19 Si-9.19 Si-6.19-9.19
65355 | 19 66218 | 20
65354 | 25 66212 3
65353 5 66210 3
65352 | 2 66202 1
65351 | 38 66200 5 860 | 10
2 65349 1 66198 10 831
7 | 65348 1 66197
27 | 65347 4 | 66191
7 | 65346 4 | 66190
92 | 65345 1 66185

Puc. 5. O6bluHble arperMpoBaHHble CTakaHbl KAIeHAapHOro cnpeaa

3TV Xe CTakaHbl, HO C YYETOM CUHTETUYECKON IMKBUAHOCTM, BbIMAAAT CNefyowymM o6pasom.

Si-6.19 Si-9.19 Si-6.19-9.19
synth_ A synth_ synth_ : synth_ synth_ . synth_
D volume | price | volume GIGEE D volume | price | volume CIEE D volume | price | volume CITE
65381 1 1 ' ‘
65379 8 B
65371 1 1 871 20 20
65369 5 5 66218 20 865 8 &
65355 19 66212 8 862 3 3
65354 25 66211 10 10 860 10
65353 | 5 66210 | 3 ' 854 1 1
65352 | 2 66202 | 1 ' 852 3 3
65351 38 66200 5 851 2 2
2 65349 1 66198 1 1 847
7 65348 1 66197 1 1 846
27 65347 4 66191 4 4 840
7 65346 4 66190 4 4 839
92 65345 1 66185 1 1 834
1 1 | 65338 | 2 | 66180 [ 10 | 831
1 1 65337 7 7 66179
4 4 65331 1 1 66178
4 4 65330

Puc. 6. ArpermpoBaHHble CTaKaHbl C CUHTEeTUYEecKol NUKBUOHOCTbIO

M306paxeHa BCS MOCUMTaHHAs CUHTETUYECKAs! IMKBUAHOCTb 6E3 yYeTa OrpaHNYeHNst Ha KOIMYECTBO YPOBHEl arpernpoBaHHoro cTakaHa
CUHTETUYECKOW NIMKBUAHOCTY. LIeHOBbIE YPOBHW, TAE €CTb CUHTETNYECKAs JIMKBUAHOCTDL, NOACBEYEHbI KPACHBIM.

BUAHO, UTO B KA/IEHAAPHOM Cpeae CUHTeTUYeckast IMKBUAHOCTL CYLLECTBEHHO Cy3iu/a LIeHOBOI cnpes, 1 cienana cTakaH KajleHaapHoro
cnpepa 6onee NpuBnekaTe/bHbIM A5 TpeiiAepoB. B 3TOM 1 3ak/oHaeTcs LieNlb CUHTETUYECKOro MaTuvHIa - NokasaTh Tpeligepam fyullyto
[IOCTYMHYIO LieHy U NOTEHLMA/ILHO 60/bLINI 06LEM UCNOMHEHUS X 3asiBOK MO Jlyulleli cpeaHeii LeHe UCMONHeHNs.

B crakaHe fanbHeli HOrM CUTyauuns yxe He CTO/Mb pafykasibHO M3MEHWIAch 3a CYET CUHTETUYECKON IMKBUMAHOCTW. XOTA U 34ecCb, ecnv
Tpeiigep noAacTt 3asBKy B NOKYNKy 15 KOHTPaKTOB No LeHe 66212, TO OH NOYYMT CAE/KN He TOJbKO C 3asBKaMmn Mo TOMY e MHCTPYMEHTY
(ypoBHM 5 no 66200, 1 no 66202, 3 no 66210, 4To JAaeT UCMoSIHEHNE 9 KOHTPaKTOB M3 15), HO elle 1 MOAYYUT CAENKY B CUHTETUYECKOM
MauyTUHre Ha 6 OCTaBLUMXCSA KOHTPAKTOB Mo LeHe 66211. 3TOT CUHTETUYECKUIA MaTUMHT UCMO/b3yeT 6 KOHTPaKTOB Ha npoaaxy Si-6.19-9.19
no 860 1 6 KOHTpPakKTOB Ha npogaxy Si-6.19 no 65351.

B cTakaHe e 6AmKHel HOTM CUHTETUYEecKas NNKBUAHOCTb OCTaeTCA Ha 3ajgHeM njiaHe, YTO U NOHATHO - GNVMXHAS HOra M Tak Hambonee
]'II/IKBI/I,CI.HI:IVI WHCTPYMEHT C HauMeHbLUUM LeHOBbIM crnpeaom.

CuHTeTnYecKas NMMKBUAHOCTb B arpernpoBaHHbIX CTakaHax 0GHOBNSIETCSA C TOM Xe YacTOoTOoM, C Kakoli 06HOBNSIeTCA arpermposaHHble CTa-
KaHbl. YacToTa 06HOB/EHMUSA arpermpoBaHHbIX CTakaHOB HMXXe YaCTOTbl TOProBbIX co6bITHUiA, npovcxogsaLwmnx B cucteme. ViHbimmn crosamu,
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arpervpoBaHHbI CTakaH, a 3HaunT U CUHTETMYECKas IMKBUAHOCTb B HEM HE OBGHOB/SETCS Ha KaXKAYH0 3asiBKY UW CAENKY. YUYaCTHUK, Xe-
NatoLmnii OLEeHNBaTb NOJHYH NyBUHY CUHTETUYECKON NMKBMAHOCTY (60nee 5 LLeHOBbLIX YPOBHEN) 1 ee U3MEHeHWe Npu Kaxa0M TOProBom
co6bITM (TPaH3aKLMK), LO/MKEH CAMOCTOATE/NIbHO PACCUNTLIBATL JOCTYMHYIO CUHTETUYECKYH INKBUAHOCTL HA OCHOBaHUM MHopMaumy B
ny6nmyHom orders_log.

Tak xe cnegyeT yunTbiBaTb, YTO B My6/MYHOM orders_log CUHTETUYEeCKMe 3asiBKM NOSABAAIOTCS TOMbKO, KOrA4a NPOMCXOAWT CUHTETMYe-
CKWIA MaTUWHI, B 06bemMe HEOOXOANMOM A1 3aK/K0HEHUS CAEKM, T.e. CUHTETUYEeCKMe 3aABKV NOMHOCTLIO UCMOJTHAIOTCA BHYTPY TOW TpaH-
3aKuuv, B KOTOPOI OHU NOPOXAEHbI. Mo3TOMy ecnn nonb3oBaTteslb caM cobvpaeT cTakaH no orders_log (6€3 NOCTPOEHUA CUHTETUKK) U
CBEpsieET €ro, Hanpumep, ¢ AaHHbIMK, TpaHcaupyembiMu B FORTS_AGGR## _REPL, To cTakaHbl 3TU GyyT OT/IMYaTbCs — B CTakaHe u3
FORTS_AGGR##_REPL MoryT 6bITb LieHbl, KOTOPblE «HE BUAHO» B CTakaHe, MOCTPOeHHOM Mo orders_log.

B notoke kommoHoB (FORTS_COMMON_REPL) nons ¢ AyywymMu ueHamun 1 o6bemamm no syylleil LeHe Takke pacCuuTbiBaKTCH C y4eTOM
CMHTETUYECKOI NMKBUAHOCTW, NpU 3TOM B cTapbix nonsx (Tuna best_buy, best_sell, xamount_buy, xamount_sell n 1.n) TpaHcnupyetcs
CyMMa HaTypasibHOW 1 CUHTETUYECKON JIMKBUAHOCTU, & B HOBbIX (C NOCT(MKCOM _native) - 0TAeNbHO CUHTETUYECKAs.

2.10. Cpenku yperynmpoBaHus

Caenkv yperynuposaHus 3akntovaet HKLL oT umeHn u no pacuetHomy kogy (PK) yyacTHuka kvpuHra.

Ecnu yyacTHVK KNMpUHIa He BbINOMHWA 06513aTeNnbCcTBa B YCTaHOBMEHHbI cpok, To HKL, cuntaeT Takoro yyactHuka Hego6pocoBeCTHbIM
yyacTHukom knupurra (HYK). HKL, ot nmenun 1 no PK HYK 3akntouaeT caenku, npuBogsLLMe K COKpaLLEHNIO MO3ULMKN U BbINOSTHEHWIO 065-
3aTenbCTB. Llenb caenok — ycTpaHuTb HeloCTaTOYHOCTL 06ecneyeHust No 06s3aTensbeTBam, C HaCTyNMBLLEH U He HaCTynUBLUeR aaToi uc-
nonHexus. bonee nogpo6HoO npouenypa onncaHa B Mpasunax Knupuxra, ctatba "Mopsaok BOSHUKHOBEHUS Y UICMONHEHNUS MapXXUHaTbHbIX
Tpeb6oBaHuin".

HKL| 3aknoyaeT caenku yperynmpoBaHusi OT UMeHU 1 Mo npegsapuTenibHO cornacoBaHHomy PK [Jo6pOoCOBECTHOMO yYacTHUKA KMpPUHTa
(AYK), B cnyyae ecnu caenka yperynmpoBaHusi ¢ HYK He MOXeT 6bITb 3ak/toyeHa "B cTakaHe". bonee nogpo6Ho npouenypa onucaHa B
Mpasunax KnupwuHra, ctatbs "Mopsagok 3aknioyeHns 3akpbiBaowmx n/unm 6anaHeupytowmx caenok”. Mo caenkam ¢ AYK komucecun (Lwitpa-
(hbl) HE B3UMAIOTCA.

2.10.1. NMpuumnHbI CAENOK yperynnpoBaHus

Mpu3Hak caenok yperynnposaHns TpaHC/IMpyeTcs B LWN03e B Tabnuuax cBoux 3assok orders_log n multileg_orders_log (none reason) un
caenok user_deal n user_multileg_deal (nons reason_buy n reason_sell), a Takxe B oTyetax f04, f04cl, 004, o04cl.

3HauyeHue nons MpuuuHa YyacTHUK
reason/ reason_buy/
reason_sell
0 O6blyHasn caenka. YK
4 BanaHcupytowe CpouHble KOHTPaKTbl, 3ak/Ilo4eHHble ¢ [J06pOCOBECTHbLIM AOYK

YYaCTHUKOM K/TMPUHra 6e3 nogayun 3asdBOK.

6 3akpbiBatowme CpoyHble KOHTPaKTbl, 3ak/lOYeHHble B pamkax npoleaypsbl HYK
Kpocc-gedgonTa.

7 3akpbiBatoLme CpoyHble KOHTPaKThl, 3aK/1l0YEHHbIE B CBA3W C HEUCTIONHEHN- HYK
em MapXxuHasibHOro TpeboBaHus.

8 3akpbiBatoLe CpoyHble KOHTPaKTbl, 3aKN0YEHHbIE B CBA3WN C HEUCTIONTHEHN- HYK
em O6sa3arenibcTBa MO NOCTaBKe Mo NOCTaBOYHbIM CPOUYHLIM KOHTpaKTam Ha
[AparoLeHHble MeTaslfbl.

100 NHoe HYK

B otuetax f04, fO4cl, 004, 004cl npuymHa cAenok yperynmpoBaHus ykasaHa B nose Type.

OTueTbl 0 caenkax ¢ thbtovepcamu f04, f04cl:

e "3" - ons 6anaHcupytowmx CpoUHbIX KOHTPAKTOB, 3aK/HOUEHHbIX ¢ [J06POCOBECTHLIMU yYaCTHUKaMM KAMpUHra 6e3 nogayun 3asBok;
e "21" - anA 3akpbiBatoLmx CPOUHbIX KOHTPAKTOB, 3aK/THUEHHbIX B paMKax npouenypbl Kpocc-aedonTa,;

o "22" - AnAa 3aKpbiBatoLLmX CPOYHbIX KOHTPAKTOB, 3aK/THOUYEHHbIX B CBA3W C HEWUCNOHEHeM MapxXuHanbHoro TpeboBaHus;

o "23"-ana 3aKpbiBakOLLNX CpOLIHbIX KOHTPAaKTOB, 3aK/1l04EHHbIX B CBA3W C HEUCNOJ/THEHNEM O6s13aTenbCTBa NO MOCTaBKE MO MOCTABOYHbIM
CpOLIHbIM KOHTpaKTaM Ha gparoueHHble MeTaslsibl.

OTYeTbl 0 3aK/YEHHbIX OMLMOHHBIX KOHTpakTax 004, o04cl:
e "3" - ons 6anaHcupytowmx CpoUHbIX KOHTPaKTOB, 3aK/HOUEHHbIX ¢ [J06POCOBECTHLIMU yYaCTHMKaMM KAMpuHra 6e3 nogayun 3asBok;
* "6" - ANA 3akpbiBatoLLMX CPOYHbIX KOHTPAKTOB, 3aK/OYEHHbIX B pamkax npoueaypbl Kpocc-aedonTa,;

o "7" - ANs 3akpblBaOLWMX CPOUHBIX KOHTPAKTOB, 3aK/IIOUYEHHBIX B CBA3W C HEUCMONHeHeM MapXxuHanbHOro TpeboBaHus.
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2.10.2. Wtpadbl n komuccun

3a caenku yperynuposaHusa ¢ Hefo6pocoBECTHbIX YHaCTHUKOB KNVPUHIa BMECTO KOMUCCUM B3uMaeTcs wrpad. Cymma wrpadha 3a 3ak/o-
YeHue 3akpbiBatoLmx CpoUHbIX KOHTPAKTOB paBHa CyMMe 5 6upxeBbix c60poB, ycTaHoB/EeHHbIX MAO MockoBckast Bupxa, n 5 komuceun-
OHHbIX BO3HArPaXKAEeHWA 3a KNMPUHT OT CyMMbI 3akpbiBatoLLmx CpoyHbIX KOHTpakToB. LLUTpad paccumTbiBaeTCA N0 KaxAoN caenke ypery-
JINPOBaHVA U YYUTLIBAETCSH MO 7-3HAYHOMY pasfeny yyacTHUKa KNMPUHIa, KOTOPbIA yKa3aH B CAesKe YperynimpoBaHus.

MHdopmaums o wrpadax TpaHCAMpyeTCs B LW/03e B none penalty B Tabnuvue part notoka FORTS_PART_REPL (cymmapHO no 7-3Ha4HoMy
pasgeny), a Takxe B Tabnuvue penalty notoka FORTS_FEE_REPL (B pa3pese caenok).

LLTpadobl v KOMUCCUY 3@ 3aK/THOUEHUEe CAENOK YPerynmpoBaHusa oT MMeHn [lo6poCcCOBECTHOrO y4acTHUKa knpuHra (6anaHcupytolime Cpoy-
Hble KOHTPaKTbI, 3aK/Nto4eHHble ¢ [J06pOCOBECTHLIM YHACTHUKOM KIMpUHra 6e3 nogayun 3assok) ¢ YK He B3nmatoTcs.

LTpadbl 3a 3akto4eHne 3akpbiBatowmx CpPoUHbIX KOHTPAKTOB ¢ HYK He B3umMatoTcs:
+ EC/M B OTHOLLEHUM YYaCTHMKA KIMPKUHTa NPoBoAUTCS npoueaypa /IMKBUAALMOHHOTO HETTUHTA.

* ECM yyaCTHUK KNIMPWHFa HaXoauTcst B cTaTyce "MprocTaHoBKa KIMPUHIOBOTO 06CAY)XUBAHWS YYACTHIKA KIIMPUHTA MO NPUYUHE aHHY -
POBaHWS NMLEH3WM HA OCYLLeCcTBNeHUEe NPOGECCUOHANBHON AeATENBHOCTY Ha PbIHKE LieHHbIX BymMar".

MHhopmaumsa no aaHHbIM 6/10KMpOBKaM TpaHC/MpyeTcs B LWo3e B Tabnuue clearing_members notoka FORTS_REFDATA_REPL.

CLenku yperynmpoBaHusi, No KOTopbiM LUTpadibl He B3MMa/IUCh N0 NPUYMHE aHHYIMPOBAHNSA NINLEH3MN Ha OCyLLecTBIeHne npodeccuno-
Hau/lbHOV [EeATENbHOCTM Ha PbIHKE LIEHHbIX ByMar, nomMeyatoTcs B Tabnuuax caenok B nonsix xstatus_sell n xstatus_buy cneunanbHbiM npu-
3HaKOM:

» DontFineRF (0x80000000000000) - Mpun3Hak HEB3NMaHUsI WTpada 3a CAENKN YPErympoBaHus.

MHhopmMaLys o cymMe LTpada BK/IYAETCS B BIAE HOBOTO TUMA MaTexa B OTUEThI pay B AaTy cnvcaHus. LUTpadibl yunThiBatoTCs B 0TUETE
B COCTOSIHAW TekyLLeli AeHeXHOl no3uumn. OTYETbI:

o payXXYY.csv;

* paycIXXYY.csv.

2.11. ONuUUOHbBI Ha aKLnn

B Bepcun SPECTRA 7.0 Ha CpOYHOM pbIHKE MOSIBAAIOTCA HOBblE NPOW3BOAHbIE MHCTPYMEHTbI — OMUMOHbLI Ha akuyn. OCOBEHHOCTb 3TUX
VNHCTPYMEHTOB 3aK/I04aeTcs B TOM, YTO 6a30BbIM aKTMBOM /18 HUX ABSETCA akuys, a He hbrouepc Ha Hee. To ecTb NIOrMyecku NosBaseTcs
npsimas ceA3ka onumoHHol cepun (OC) HenocpefcTBeHHO ¢ BA, MuHys dbtovepc. OgHako hmnsmnyeckn OC ans Takmx ONUMOHOB 6yayT
3aBOAUTBLCA Ha cneuuanbHblii dobtodepc (konnarepan). laHHblii MHCTPYMeHT yxe nmeetcs B TC SPECTRA v ncnonb3yetcs ans nepegaqn
npodoueit akTMBOB Ha Cy6-cyeTa pacuéTHbIX KoAoB EguHoro nyna. Takum 06pasom, epapxmyeckas CTPYKTypa MHCTPYMEHTOB He MeHsieTcst
1 415 ONUMOHOB Ha aKLUmMy OCTAeTCA NOMIHOCTHIO NAEHTUYHA OMLUMOHAM Ha dbloyepChl.

Ha nepsom 3Tane npegnosaraeTca BBECTU TONLKO eBpOI'IeI7ICKVIe npemMuasibHble pacyeTHble ONnuUMOHbI Ha akunn.

Tak Kak NiaHupyeTcs 3anyck OnuUMOHOB He TObKO Ha POCCUICKME, HO U HA MHOCTPAaHHbIE aKLuW, TO B3aMMOPACYETbl N0 Npemun 1 du-
HaHCOBOMY pe3y/bTaTy UCMOSHEeHWsI ONLMOHOB MOTYT NPOW3BOAUTLCS B COOTBETCTBYIOLLENA MHOCTPaHHOI BasnioTe. B cBA3W C aTUM che-
[yeT oTMuyaTh Ba/llOTy KOTMpOBaHWs (MOMe curr) U BanoTy pacuéToB (HOBoe none settlement currency) B Tabnuue opt_vch notoka
FORTS_REFDATA_REPL.

O6palyaem Balwle BHMMaHWe, 4To B pesynbrate BK Ha pasgenax yuérta 3anoros (pledge_details), npuHagnexawmx PK, He BXxogsawmx B
EAWHBIV Nyn, MOryT 06pa3oBbIBaTbCSt OTPULLATE bHBIE OCTATKU NO BasltoTaM. B cBA3U ¢ 3TUM py6riéBas nepeoLieHka 06ecneyeHms o Takum
pacuéTHbIM Kogam 1 B® ¢ npusHakom limit_tied_to_money = 1, 6yaeT npoBoanTsCcs No dhopmyne: OBbEM_OBECMNEYEHUSA_B_BAIOTE
* KYPC_BAJIKOThbI - abs(OBbEM_OBECMNEYEHUA_B_BAJIIOTE * KYPC_BAJ/IOTbI * BA/IIOTHbIV_PWCK).

OnNUVOH Ha akumu onpesensieTcs No creiyoLym npusHakam:

» OnuMoHHasA cepyisl ONUMOHA Ha akLMK Np1BS3aHa K konnarepasibHOMY hblo4epCHOMY MHCTPYMEHTY: B none underlying_id cooTBeTcTBy10-
e 3anncy u3 Tabnmupl FORTS_REFDATA_REPL:sess_option_series cogepXxvTcs naeHtudunkarop gbodepca, KOTopbIii MOXHO HaiTu
B Tabnunue FORTS_REFDATA_REPL:fut_sess_contents no nonto isin_id; B nosy4yeHHO 3anicu B nose signs A0/MKeH 6bITb B3BEAEH OUT
0x40000 (Mpun3HaK KonnarepasibHOro UHCTPYMEHTA);

+ Bas3oBbIM aKTMBOM [71s KOMnaTepasibHoOro (hbHYEpPCHOTO WMHCTPYMEHTa SBASIETCS akuus: B none asset class 3anvcu Tabnuupl
FORTS_REFDATA_REPL:fut_vch, cBasaHHoli ¢ FORTS_REFDATA_REPL:fut_sess_contents no nonto base_contract_code, fo/mxHO
6bITb 3HaUeHne 1 — «Akumsi». Kog akuum cogepxutcs B none SECCODE tabnuusl FORTS_REFDATA_REPL:fut_vch.

2.11.1. NameHeHUA B pacyeTe CBOGOAHbIX CPeACTB NoA ONUUOHbI Ha akuuun

Tak Kak HOBble OMLMOHbI SIBSIKOTCS NPeMUasbHBIMU, TO K HAM NPUMEHSIIOTCS 0co6ble NpaBuia UCMOHEeHWst Tpe6GoBaHwii 1 06s13aTenbCTB.
B nepByto Xe K/IMPUHTOBYIO CECCUIO MOC/IE 3aK/HOUeHUs CAEMKY, NPOU3BOAMTCA B3aMMOpPACUET Mo NpeMusiM. To eCTb pacyeT NpoucXoauT
"TYT Xe", 6e3 eXe[HEBHOTO NepeUnc/ieH sl BapMapXu, Kak B C/lydae ¢ MapXupyeMbIMy OMLUMOHAMMU.

MpemuanbHble ONUYOHbLI UMEKT CTOUMMOCTb U (M0 Npocb6am y4acTHUKOB) 6y4yT UCMOMb30BATLCS B KAUECTBE o6ecneyeHnst no noptdento,
a TaKkke BUsATb Ha 06bEM CBOGOAHLIX cpeacTs (FreeMoney). BenmumHa koppekTupoBku FreeMoney GyfieT fOCTynHa B Byfe HOBOTO napa-
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meTpa NetOptionValue (NOV), KOTOpbIi GyET paccuMTbiBaTLCS B GMKAILLYIO K/IMPUHIOBYIO CECCUI0 KaK CyMMa NpPOU3BEAEHUNA YUETHbIX
CTOMMOCTeli 1 06bEMOB COOTBETCTBYIOLLIMX OMLMOHHbIX NMO3ULMIA B NOPThese ¢ yUeToM 3HakKa:

MinStepPrice,

NetOptionValue=vol;* RC; W,

rne

* vol; — 06bEM NO3NLMM B i-M OMLMOHHOM KOHTpPaKTe No UTOoram Tekylleli KIIMPUHIOBOI ceccuu;
 RC;— pacyeTHasi LieHa i-ro OMLMOHHOTO KOHTPaKTa Mo UToram TekyLLeli KNMPUHIOBOM ceccum.

BennumHa NetOptionValue (none net_option_value Tabnuy part n part_sa notoka FORTS_PART_REPL) onpeaensietcs no kKaxaoMy ypoB-
HI0 yueTa no3unuuii (knveHT, B®, PK). 4ns dblovepcoB 1 MapXmnpyeMbix ONUMOHOB Ha thblovepchkl 3HadeHre NOV Bcerga paBHO HyJko.

2.11.2. HoBblIii MHAUKATMB - BeIMYUHA NPeMUN nognexallei K ynnare/nonyyeHuto B 6nvxai-
LY KITMPUHIOBYIO CECCUIO0

MocKonbKy N0 MpPemMyasibHbIM OMLMOHaM Ha akuuv BapuauvoHHas mapxa OTCyTCTBYeT, 3HaueHns VM, BbifaBaemble TKC Bcerga byayT
HYNEBbLIMM MO TakUM MHCTPYMeHTam. B CBA3M C aTMM NosBASeTCA HOBbIV MHAVKATUB NO NpeMusM (Nosie premium B Tabnuue opt_vm notoka
FORTS_VM_REPL), oTpaxatoLLunii BeNNYMHY NPeMUU K ynnaTe/nonyyeHnto B 6nmxaiiLlyto KMpYHIoBYO Cceccuto. Beluncnsiemoe 3HadeHve
He BK/IoYaeT B ce6s1 (PrHAHCOBbLIN pe3ynbTaT MCNOMHEHNS ONLMOHHOM NO3MLIMK B fieHb 3KCMMpaLy ONLMOHOB Ha akumn. [laHHas BennymHa
paccunTbiBAETCA MHANKATUBHO, UCK/THOUUTENBHO 4719 MHPOPMUPOBAHUS YUACTHUKOB KIMPUHTa. A MOCKOJIbKY pacHeTbl MOryT NPON3BOANTb-
CS He TONbKO B py6nsX, TO TPAHCALMA NPpemMnmn B BaUlloTe pacyéToB OyAeT OCyLLeCTBATLCA B OTAE/IbHOM nose premium_in_settl_currency
Tabnuupl opt_vm notoka FORTS_VM_REPL.

Mpy HAYNCNIEHWN NN CTIMCAHUN BaUTIOTHON NpeMumn GyAeT MeHSITbCSt TOPTOBbI IMMUT Ha KveHTe U Ha B® (c onuueit cBo6ogHoro ynpa-
B/IEHVSI IUMUTOM). BenMunHa U3MeHeHVst IMMMTa paBHa 06BEMY NPEMWN B BaslloTe, MEPECUNTAHHOMY B Py6/IM MO Kypcy BaslioThbl, 3adiuk-
CVMPOBaHHOMY Ha MOMEHT K/IMPUHTa.

2.11.3. ameHeHMe pacnucaHus KIIMPUHIoBbIX ceccuin

[lna ocyliecTBneHns B3auMopacyeToB B MOMEHT 3KCNMpaLmmn HeobxoamMbl LeHbl BA (akuuii), koTopble 6epyTces 13 nons LCLOSEPRICE
Tabnuusl SECURITIES Toprogoro wo3a ®oHA0BOro pbiHka. [MonyyeHne aTux aHHbIX BfeYeT 3a cO060i cABUT Hauasia BeHEPHEro K/IMpuHra
Ha 18:50 MCK 1 oKkoHuYaHusi KIMPUHroBoli ceccun - Ha 19:05 MCK. CaBur BeuepHeli KIMPUHIoBOM ceccum BneyeT 3a coboli caBur Havana
BeyepHeii Toprosoii ceccum Ha 19:05 MCK.

2.11.4. \cnonHeHne onuuoOHOB Ha akuuu

MocKosbKy 3anyckaemble ONLMOHbI HA aKLMK ABMIAKOTCS EBPONENCKAMU U PACUHETHLIMU, UCMONHATLCS BYAYT TOMbKO ONLMOHBI, HaXoAsLwmMecs
"B fieHbrax", B aBTOMaTMyeckoM pexume 1 3asiBKM Ha UCNOHEHVE/0TKa3 OT MCMOMTHEHUSA MO Tak1M ONUMOHaM NPUHUMATLCA He ByayT.

Kak 6bl/10 ckasaHo paHee, A5 onpefeneHns LeHbl UCNOMHEHUS OMUMOHA B AeHb 3KCNupauum ucnonb3yetcs ueHa BA, nonyyeHHas u3
nona LCLOSEPRICE ta6nuupl SECURITIES Toprosoro w3a ®oHA0BOro pbiHka. JaHHas ueHa hukcupyeTca B pa3MepHOCTH Konnare-
panbHOro MHCTpyMeHTa B none underlying_price Tabnuubl option_series_settl notoka FORTS_CLR_REPL. B ocTa/ibHble AHW B 3TOM MoJie
nepegaetcs LeHa Konnarepasna, onpefeneHHas Ha MOMEHT NPOBEAEHUS K/TMPUHTa COMMTACHO METOMKE pacHeTHbIX LiEH.

Mpemuns No ONUMOHHBIM KOHTPaKTaM ¢ pacyeTamu B py6/isx, nonyyeHHas/cnmcaHHas B NPOMEXYTOUHbIA KNMPYHT, TPAHC/IMPYeTCS B LU03e
B nosie premium Ta6numubl opt_intercl_info notoka FORTS_REFDATA_REPL. 3HaueHue BKNtovaeT B cebsl pMHaAHCOBbIN pe3ynbTrar Ucnos-
HEHWS1 ONUMOHHOM NO3ULUM B ieHb 3KCMMpaLMM ONLMOHOB Ha akumu. NMpemns No onNuUMOHHLIM KOHTPaKTaM C pacyetaMu B BaUTHOTe, Mony-
YyeHHasi/cnucaHHast B NPOMEXYTOUHbIA K/IMPUHE, TPaHC/IMPYETCS B OTAENbHOM nose premium_in_settl_currency Tabnuubl opt_intercl_info
notoka FORTS_REFDATA_REPL. Mpu ocyLiecTBneHUn pacyeToB B py6/1sx 3TO Mose 3anosHAeTcs HysieM. AHa/IorMyHo, Npu pacyeTax B
BaUlloTe pybresas npemus (none premium) pasBHa Hyto.

lMpemMus No ONUMOHHLIM KOHTPaKTam C pacyeTamu B py6nsx, nosiyyeHHas/CnmcaHHas B BEYEPHIOK K/IMPUHIOBYO CECCUI0, TPaHCUpyeTcs
B NONSIX premium Ta6nuy, opt_pos u opt_pos_sa notoka FORTS_CLR_REPL. TpaHcnMpyemoe 3HaueHne BK/toHaeT B cebs hMHaHCOBbIi
pe3ynbTaTt NCMOTHEHUS OMLMOHHOW NO3ULMW B AieHb 3KCNMPaLyM ONLMOHOB Ha akLuyu. NMpemusi No ONLMOHHLIM KOHTPakTam C pacyetamu B
Bas1l0Te, NONyYeHHas/CnmcaHHas B BEYEPHIOKO KNIMPVHIOBYIO CECCUIO, TPaHC/IMPYeTCA B MONsAX premium_in_settl_currency Tabnu, opt_pos
n opt_pos_sa notoka FORTS_CLR_REPL. NMpu ocyliecTBneHun pacyetoB B pybnsix 3TW Nos 3anonHATCA HyneM. AHa/loTMyHo, npu
pacueTax B BastoTe py6nesas npemus (Nons premium) pasHa Hysio.

2.11.5. Map>xupoBaHue onuuOHOB Ha aKLuu

Tak kak 6a30BbIM aKTMBOM OMNLMOHOB Ha akLuun SIBNSIETCA KonnatepasibHblii hbodepc (No omnsnyeckolt CyTm — CNoT-akTUB), 3HAYEHWS ero
pucK-napaMeTpoB, B OT/INYME OT peasibHbIX TOProBbIX IbOYEPCOB, HE COAEPXAT B Ce6e HUYEro, KPOMe PbIHOYHOIO pucka. MoaTomy Bce
HeobxoAnMble BENNYUHbBI (YPOBEHb 6E3PMCKOBOI NPOLIEHTHOM CTaBKW, CTaBKU PaCcCOr1acoBaHUsi NPOLLEHTHOrO prUcka U pucka U3MeHeHust
NPOTHO3HbIX AMBUAEHAOB) YUNTLIBAIOTCS YK€ HEMOCPEACTBEHHO NPV MapPXMPOBAHWM CamyxX OMLMOHOB. 15 npeMuasibHbIX eBPONENCKuX
OMUMOHOB Ha aKLyn He BbIYUCIATCA PUCKMN SKCMMPaLMK, TaK Kak MHCTPYMEHT SBISIETCA PacYETHbIM, & He NMOCTaBOYHbIM.

B vepapxuy MapXupoBaHnsi CUCTEMbI pacyeTa rapaHTUitHOro o6ecneyeHunst NOsIBNSIETCA HOBbIM YpoBeHb B3sATUs O - onuvoHHas cepus.
PaHee MUHUMa/IbHBIM YPOBHEM SIBAISI/ICS (OblOYEepC 1 €10 PUCKU HETTUPOBAIUCH C PUCKAMK NO BCEM MPUHALNEXALLMM €My OMNLMOHHBLIM
cepusim.

MosBNSOTCA JONOMHUTENbHBIE NOMSA ANs onucaHust BA n OC, 3HaueHUsl U3 KOTOpbIX ByayT MCNOMb30BaThCs B (hOPMYy/iax LeHoo6pa3oBa-
HUS OMUMOHOB. [lN1s pacyeTa TeOPeTUYECKUX LieH OMNLMOHOB NPUMEHSIIOTCA ABe MOAeNu LeHoo6pasoBaHus: bnaka-lloynsa u Bawense.
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B WTaTHOM pexume pa6oTbl Mofenb ballenbe He NpUMEHsIeTCs A/ NPeMUasibHbIX OMUMOHOB Ha akuuu, T.K. OTpULATE/bHbIE LieHbl NOo
Takum BA He npegnonaratotcst. s pacueta TeOpeTMHeckMX LieH Mo onLyMoHaMm Ha akumm 6yeT Ucnonb3oBatbea Moaesnb Bnaka-Loynsa c
[MCKPETHOIA BbinnaToii AMBUAEHAOB. B CBA3M C pasgeneHmem AMBUAEHA0B HA NPOTHO3HbIE U 0GBLSABNEHHbIE, EHEXHBIN NOTOK COAEPXUT B
cebe UHGopMaLmio ABYX TUMOB. MepBbIi TMM BKOYAET B CE6S1 BEMIMUMHY OXMAAEMbIX AUCKOHTUPOBAHHbLIX AUBUAEHAOB, & BTOPOI - 06b-
ABMIEHHbIX.

2.11.6. 3anpeTbl N0 ONUUOHAM Ha aKLuu

B cBsi3n ¢ TeM, 4TO BCe aKUMOHHbIE OMLMOHHbIE cepun (BHYTpY ogHoro BA) ByayT 3aBOAMUTLCA HE HA pasHble (IbHYepChbl, a Ha efunH-
CTBEHHbIW KonarepasibHbIli, HEBO3MOXHO 3anpeliarb Toprosnto rpynnammn OC, Tak Kak B HbIHELLHEW peasin3aunm BO3MOXHO ycTaHa-
B/MBaTb ONpeAenéHHbIE OrpaHMYeHNst TONBKO CPasy Ha BCE OMUUOHbI BHYTPY OAHOMO goblovepca. Mo3aTomy Mo OnuMOoHaM Ha akumm BO3-
MOXHO yCTaHaBNMBaTb 3anpeTbl Cpa3y Ha BCE OMNUMOHbI B pamkax oAHOro BA - 3anpeT Ha OnumMoHbI C isin KosinatepasibHOro gobouepca
(opt_sess_contents.fut_isin_id). JIM60 nosHbIii 3anpeT onumMoHoB - group_mask = 0x80000000 (onuuoHsbl).
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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.

79



11.07.2024 PLAZA Il wnto3 Bepcua 7.27

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;

87



11.07.2024 PLAZA Il wnto3 Bepcua 7.27

* 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 Tabnuuax volat_coeff notokoB FORTS_RISKINFOBLACK_REPL n FORTS_RISKINFOBACH_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.
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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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* FORTS_TRADE_REPL - 3asBku 1 caenkv nonb3osarens

* FORTS_MM_REPL - NHdopmauus 06 obszatenscteax MM

* FORTS_USERORDERBOOK_REPL - 3asBk/ nosnb3oBaTesia: cpe3 ctakaHa

* FORTS_FORECASTIM_REPL - MporHo3 p1uckoB nocsie BO3MOXHOW pa3fBuxkm

* FORTS_INFO_REPL - CnpaBo4yHas uHdopmauns

* FORTS_PART_REPL - NHdopmauus o cpeacTBax v imMmnuTax

* FORTS_POS_REPL - ViHthopmaumsi 0 no3numusx

* FORTS_TNPENALTY_REPL - iH(hopmanms o cbopax 3a TpaH3akumum

* FORTS_VM_REPL - BapunauunoHHas mapxa 1 npemus

* FORTS_DEALS_REPL - N0TOK @aHOHUMHbIX CAENOK

* FORTS_COMMON_REPL - O6uwas nicpopmarms no ceccum

e FORTS_VOLAT_REPL - BonatnnbHocTb

* MOEX_RATES_REPL - Kypcbl BasltOT OH-/1aiiH

* RTS_INDEX_REPL - bupxeBble UHAEKChI

* FORTS_RISKINFOBLACK_REPL - Puck-napameTpsl ans mogenu bnaka-Lloynsa

* FORTS_RISKINFOBACH_REPL - Puck-napameTtpsl ans mogenu bauense

* FORTS_USER_REPL - MNonb3oBartenu

* FORTS_REJECTEDORDERS_REPL - OTBepPrHyTble B KNUPWHT 3a5BKN

Ecnu cnoco6 nonyyeHns pbiIHOYHbIX AaHHbIX — "arpermpoBaHHble cTakaHbl", OCHOBHOW /IOTVH TakKe nosyyaeT:
* FORTS_AGGR5_REPL, FORTS_AGGR20_REPL 1 FORTS_AGGR50_REPL - NoTOKK arpermpoBaHHbIX CTakaHOB
Ecnu cnocob nonyyeHusi pbiHOYHbIX AaHHbIX — "MOMHBbI XXypHaN 3asaBOK", OCHOBHOW /IOTVMH NoJy4Yaer:
* FORTS_ORDLOG_REPL - [N0TOK @aHOHUMHbIX 3as1BOK

* FORTS_ORDBOOK_REPL - Cpes ctakaHa. AHOHUMHbI

MpocMOTPOBLIV IOTVH NosyyaeT criefytoLme NOTOKN penimKauuu:

* FORTS_CLR_REPL - KnupuHroas uHcopmauus

* FORTS_FEERATE_REPL - [10TOK TOYHbIX CTABOK KOMUCCUIA BUpXM

* FORTS_BROKER_FEE_PARAMS_REPL - MapameTpbl 4518 pacyeTa 6pokepcKoii kommccum
* FORTS_BROKER_FEE_REPL - bEpokepckue Kkommuccum

* FORTS_FEE_REPL - NoTok komuccuii un wrpadoB 6upxu

* FORTS_PROHIBITION_REPL - 3anpeThl

* FORTS_REFDATA_REPL - CnpaBo4yHas 1 ceccvoHHas nHchopmawms

e FORTS_TRADE_REPL - 3asBku 1 caenkv nonb3osarens

* FORTS_MM_REPL - NHtopmauusi 06 obs13aTtensctBax MM

* FORTS_USERORDERBOOK_REPL - 3asBk/ nonb3oBaTesia: cpe3 ctakaHa

* FORTS_FORECASTIM_REPL - NporHo3 p1ckoB nocsie BO3MOXHO pa3fBuKKu

* FORTS_INFO_REPL - CnpaBoyHas nHdopmauus

* FORTS_PART_REPL - Hdopmauus o cpeacTBax u immmuTax

* FORTS_POS_REPL - VIHhopmaumsa 0 no3uumax

* FORTS_TNPENALTY_REPL - ViHchopmaumsi o cbopax 3a TpaH3akuum

* FORTS_VM_REPL - BapunaumnoHHas mapxa 1 npemus

* FORTS_DEALS_REPL - IN0TOK aHOHUMHbIX CAEN0K
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* FORTS_COMMON_REPL - O6was nicpopmanms no ceccum

* FORTS_VOLAT_REPL - BonatnnsHocTb

* MOEX_RATES_REPL - Kypcbl Ba/1H0T OH-NaiiH

* RTS_INDEX_REPL - bupxeBble UHOEKChI

* FORTS_RISKINFOBLACK_REPL - Puck-napameTpbl ans mogenu bnaka-Loynsa

* FORTS_RISKINFOBACH_REPL - Puck-napamertpsl ans mogenu batense

* FORTS_USER_REPL - Nonb3oBartenu

* FORTS_REJECTEDORDERS_REPL - OTBeprHyTble B KNIUPWHT 3a5BKN

Ecnmn cnoco6 nonyyYeHns pbIHOYHbIX AaHHbIX — "arperMpoBaHHble cTakaHbl", MPOCMOTPOBLIV JIOTUH Takke NosyyaeT:
* FORTS_AGGR5_REPL, FORTS_AGGR20_REPL n FORTS_AGGR50_REPL - NoTok/ arpernpoBaHHbIX CTakaHOB
Ecnmn cnocob nonyyeHns pbIHOYHbIX AaHHbIX — "MOMHbIV XypHan 3asaBoK", NPOCMOTPOBBIV IOTMH NOJyYaeT:
* FORTS_ORDLOG_REPL - [10TOK @aHOHUMHbIX 3a5BOK

* FORTS_ORDBOOK_REPL - Cpe3 cTakaHa. AHOHUMHbIA

TpaH3aKUMOHHbLIW /IOrMH Nony4YaeT crieAyoLme NOTOKM peninkauun:

* FORTS_CLR_REPL - KnupuHroasi uHcopmauus

* FORTS_FEERATE_REPL - [0TOK TOYHbIX CTABOK KOMUCCUIA BUpXKM

* FORTS_BROKER_FEE_PARAMS_REPL - MapameTpbl An5 pacyeta 6pokepckoii komuccum
* FORTS_BROKER_FEE_REPL - bpokepckue komuccum

* FORTS_FEE_REPL - [NoTok komuccuii u wrpadios 6upxm

* FORTS_PROHIBITION_REPL - 3anpeTsl

* FORTS_REFDATA_REPL - CnpaBo4yHas 1 ceccroHHas nHchopmavms

* FORTS_TRADE_REPL - 3asBk/ 1 caenkv nonb3osarens

* FORTS_MM_REPL - NHdopmauus 06 obszatenscteax MM

* FORTS_USERORDERBOOK_REPL - 3anBku nosib3oBaTesns: cpes cTakaHa

* FORTS_FORECASTIM_REPL - NporHo3 pnckoB nocsie BO3MOXHOM pasaBumKKA

* FORTS_INFO_REPL - CnpaBoyHas nHdopmauus

* FORTS_PART_REPL - NHdopmauus o cpegcTeax n immuTax

* FORTS_POS_REPL - VIHhopmaumsa 0 no3uumsax

* FORTS_TNPENALTY_REPL - iH(hopmaumsa o cbopax 3a TpaH3akumum

* FORTS_VM_REPL - BapunauunoHHas mapxa 1 npemus

* FORTS_USER_REPL - NMonb3oBartenu

* FORTS_REJECTEDORDERS_REPL - OTBeprHyTble B KIIMPUHT 3aABKN

3.3.6. CmeHa naposna goctyna B TOProBy cuctemy

Y nonb3oBartesis UMeeTCst BO3MOXHOCTb CAMOCTOSATENIbHO CMEHWTb CBOIA naposib foCTyna B TOProBylo cuctemy. [ 3Toro MOXHO BOCNOS1b-
30BarbCA O4HUM U3 cneayrunx MeToaoB:

* BOCMOJIb30BaTbCA cneuuanbHomn yTunuTtoin change_password (e€ onncaHve gaHo HUxke);

» Co3gatb CBOE MPU/IOXKEHWE A1 CMeHbI Naposns (onMcaHne COOTBETCTBYIOLLMX 06bekTOB AP MOXHO HailTu B OKyMeHTe cgate_ru.pdf B
pasgene "O6bekTbl NPOTOKOMA U3MEHEHMsI Napons") n nocnarb B TOProByto cuctemy coobueHne ChangePassword ¢ Heo6xoayMbIMu
napameTtpamm (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, oTnpaenseT ux B TC SPECTRA, 1 nosiy4aeT oTBET 06 YCNeLHol (M1 HET) CMEHE Napons 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 npegcrasnset coboli KOHCONbHOE NPUIOXEHNE C 3anyCKOM M3 KOMaHAHOM CTPOKW, NcnonHseMblin daiin change_password.exe.
Haxogutca: gna cpegbl Windows - C:\Moscow Exchange\SpectraCGate\bin\change_password.exe; ans cpegpl Linux - \opt\imoex\cgate
\bin\change_password.

Mpy 3anycke yTUAMTE MOTYT ObITb NEPeAaHsl CEAYOLLME NapamMeTpbi:

--app_name 1MA NpUnoxeHns. HeobasaTenbHbIvi napameTp;

--local_pass naposnb A1 NI0Ka/IbHOro COeAUHEHUS C poyTepoM. HeobsasaTte bHbIil napameTp;

--host ip-aapec poyTtepa. Heobsi3atenbHblii napaMeTp, 3HaYeHne no ymonyanumio 127.0.0.1;

--port nopT poytepa. Heobsa3atesnbHbIn napameTp. 3Ha4yeHne no ymonyaxuio 4001;

--ini ini-chaiin ¢ HacTpoiikamu florMpoBaHnsl. Heobs3aTenbHblii napameTp. Ecnu ini-dpaiin He 3adaH, pesynbrar onepauumn

BbIBOAMTCS Ha KOHCO/Ib.
Mpumep CTPOKKM 3anycka:

C:\Moscow Exchange\SpectraCGate\bin\change_password.exe --port=4001

[lna cMeHbl Naposns Heo6x0AMMO BbIMOMHNUTL CReayoLye AencTBIA:

* 3anycTuTb yTUAUTY.

* B KOHCOMM BBECTM CTapblii 1 HOBbI Naporib.

* Haxartb Enter.

YTunuta Bo3spatyaeT "0" B caiyyae ycrneLHoro BbIiNo/IHEHNSA KOMaHAbl CMeHbI Naposna n “1" B cnyyae Heycnexa.

O6paTnTe BHUMaHWe, 4To NoJlyYeHne oTBeTa 06 YCNeLHOM BbIMO/IHEHUM 03HAYAET N3MEHEHNEe Naposis Nob30BaTessi B TOProBOi cucteme,
npy 3TOM aBTOPU3aLMA TEKYLLETO COEUHEHNS poyTepa He MeHsieTcs. [1s1 aBTopr3aumm poyTepa ¢ HOBbIM NaposieM HEOGX0AMMO U3MEHUTL
naposb B ini-chaiinie poytepa n nepesanycTutb poyTep.

3.3.7. MapTUUMoHNpoOBaHME MaTUYMHra

B TC SPECTRA nopgepxuBaeTcs pasgeneHvie (NapTULMOHNPOBaHNE) TOProBbIX MHCTPYMEHTOB Ha IPyNMbl, ¥ TOProB/Ist UMK pPasfenbHo
Ha HECKO/BbKMX HE3aBMCUMbIX MOZY/ISIX CBElEHUS 3asiBOK (MOAY/AX MATUMHIa), Npy 3TOM KaxKAblii MOAy b MaTuvHra 06pabaTbiBaeT CBOK
rpynmny MHCTPYMEHTOB. MpUHaANEeXHOCTL MHCTPYMEHTA K rpynne (MaTuMHry) onpegensieTcsi Kogom 6a30Boro akTuea (base_contract_code)
MHCTPYMEHTA.

TpaHCcNAUMSA TOProBbIX AaHHLIX NPON3BOAMTCH TakKkKe pasfesibHo Y HEe3aBUCKMMO, A1 KaXA0ro U3 Moaysneli MaTynHra HasHadvarTcs cob-
CTBEHHble MOTOKM pennnkauumn. NMpUHaanexHoCTb NOTOKOB PennkaLum MaTunHry onpegensiercs no noctdukcy _MATCHS${id} B HazBaHun
notoka, rge ${id} - ID mogyna matuuHra. Hanpumep, notok FORTS_TRADE_REPL_MATCHL - 3asBKu 1 cenku nonb3osaresns no tbo-
YepcHbIM MHCTPYMEHTaM, KoTopble obpabatbiBatotcst Ha MATCHL.

[MoToKK, TpaHcAnpyemble pa3aenbHoO ANs 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

[ns conoctaBneHns MHCTPYMEHTOB MaTUMHrY, Ha KOTOPOM OHU 06pabaTbiBatoTcs, B notoke FORTS_REFDATA_REPL TpaHcnupyeTcs Ta-
6nvua instr2matching_map ¢ nonsmu:
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» base_contract_id - uncnoBoii ngeHTUrKaTop 6a30BOr0 KOHTPAKTa;

* matching_id - ngaeHTUdMKaTOp MaTumnHra.

MpuBsi3Kka MHCTPYMEHTOB K MaT4yMHram MOXeT MEHATLCS NP CMeHe TOProBO ceccuu.

HoBbIli anropuTm NonyyYeHnst TOProBbIX JaHHbIX:

» Mo Tabnuuam fut_sess_contents / opt_sess_contents ans isin_id onpegensiem kog, 6a3oBoro aktuea (base_contract_code).

» Mo Tabnuuam fut_vcb / opt_vcb ans base_contract_code onpegensiem ngeHtndukatop 6a3oBoro koHTpakTa (base_contract_id).
* B Tabnuue instr2matching_map no base_contract_id onpegensieM naeHTnukaTop MaTymHra.

» [1ns NnonyyYeHns TOProBbIX AaHHbIX MO MHCTPYMEHTY OTKPbIBAEM MOTOKM C COOTBETCTBYOLWMM _MATCH${id}.

B TC SPECTRA Bepcuu 6.3 Mofynb cBeeHWs 3asiBOK OyAeT oAuH, 1 1 06paTHOl COBMECTUMOCTM OCTaB/IEHbI CTapble MNOTOKW penn-
Kauuu (6e3 pasfeneHuns no matynHram), Ho B NOCNEAYIOLLMX BEPCUAX CUCTEMBI CTapble NOTOKW ByAyT yAasieHbl, NO3TOMY Mos1b30BaTeNsAIM
pekomMeHyeTcsl nepecTpansaTtb CBOU CUCTEMbI HA paboTy C HOBLIMM NMOTOKaMM AaHHbIX. Takke B cucTeMy fo06aB/eHb! fBe HOBble KOMaHAb!
MoveOrder (msgid=438) n DelOrder (msgid=436), koTopble criefyeT UCNob30BaTh A1 NepeMELLEHNs 1 yaaneHns 3asaBoK No doblodepcam

n onunoHam B TC C HECKOTbKMMU MaTYMHIamu.

3.3.8. Tunbl NOTOKOB AaHHbIX

PasnnyatoT crepytowmne Tunbl NOTOKOB AaHHbIX:

« "HocTtoBepHbIii" ('Reliable’) - JaHHble, ony6/1MKOBaHHbIE B TaKUX MOTOKaX, aKTyasibHbl, 4OCTOBEPHbI M HE NoAJ/iexar n3meHeHuto. Slioboe
M3MeHeHMe - 3T0 DOPC-MaKop, CBA3aHHbIN C HeluTaTHOl cuTyauweli Ha Bupxe. Ha AaHHble U3 Taknx NOTOKOB YHaCTHUK MOXET MOTHOCTbIO

OnMpaTbCsl NPU NMPUHSTUN PELLEHUIA.

« "YcnoBHo pgoctoBepHbIii" (‘Almost Reliable') - TpebyeTcs ceepka ¢ otuetamu. [laHHble B Taknx NOTOKax 06bIYHO HE NOAEXAT N3me-
HEHWI0, HO MOTYT BbITb PeKve CUTyaLum, Koraa OKOHYaTeNbHble 3HaUeHWs, Ny6/IMKyemble B OTYETAX, OT/INYAIOTCSA OT OHMAH AaHHbIX.
Hanpvmep, pacueTHas LeHa MOXeT 6biTb CKOpPeKTMpoBaHa pelleHremM HKLL (Takas cuTyaums npegycMoTpeHa peryisaTopHbIMUA LOKY-
MeHTamM). Ha AiaHHble 13 Takux NOTOKOB YYaCTHMK MOXET ONMpaTbCs, C y4eTOM, YTO BO3MOXHO NOTPe6yeTcs CKOPPeKTNPOBaTh NOsyYeH-
Hble flaHHbIe Ha OCHOBaHWV aBTOMATWNYECKOl CBEPKY C OTHETaMmu.

* "NHcopmaymoHHbIii" (‘Informational’) - laHHble, Ha KOTOpbIE YYACTHWK HE MOXET NosaratbCs, Kak Ha e4UHCTBEHHBIV UCTOYHVK NpK
MPUHATN TEX UN NHBIX PeLLeHuid. laHHble 13 TaknX MOTOKOB HYXKHO MCMO/Ib30BaTb C OCTOPOXHOCTbLIO, N0 BO3MOXHOCTM, NPOBO/SA B3Be-
LLIeHHOe CpaBHEHWE C aHasTOrMYHbIMU AaHHLIMU, NOTyYEHHbIMU APYrMM CNOCO60M. MPYMEepPOM TaknMX AaHHbIX MOTYT CAYXWTb AaHHbIE O

BONATU/IbHOCTU, KOTOPbI€ HOCAT OLleHOLIHbIVI XapakTtep, 3aBVICF|LIJ,VIVI oT VICI'IOI'Ib3yeM0[7I MoAenn n MeTognKn pacyeTta.

Hwxe B Tabnuue npuBegeHa rpafauus noTokos no Tunam:

Mms noToka OnucaHue Tvn
FORTS_TRADE_REPL 3asBKM 1 cAenku nonb3osarens R
FORTS_ORDLOG_REPL [MOTOK aHOHUMHbIX 3aABOK R
FORTS_DEALS_REPL [MOTOK aHOHUMHbIX CAE0K R
FORTS_USERORDERBOOK_REPL 3asBku Nonb3oBaTesia: cpes ctakaHa R
FORTS_ORDBOOK_REPL Cpes ctakaHa. AHOHVMHBII R
FORTS_PROHIBITION_REPL 3anpetbl R
FORTS_REFDATA_REPL CnpaBoyHas 1 ceccMoHHast MHopMaLus R
RTS_INDEX_REPL BupxeBble NHAEKCHI R
FORTS_INFO_REPL CnpaBoyHas uHgopmauys R
FORTS_USER_REPL Monb3oBarenu R
FORTS_REJECTEDORDERS_REPL OTBeprHyThle B KNNPUHT 3asBKN R
FORTS_FEE_REPL MoTok komuccuii 1 WTpachoB GUPXK AR
FORTS_FEERATE_REPL [MOTOK TOYHbIX CTABOK KOMUCCHI BUPXM AR
FORTS_CLR_REPL KnvpuHrosas nHchopmaums AR
FORTS_COMMON_REPL O6Lwan nHopmaumsa no ceccum |
FORTS_AGGR##_REPL ArpervpoBaHHble CTakaHbl |
FORTS_POS_REPL MHchopmanms o no3numsx |
FORTS_PART_REPL MHchopmaums o cpeacTBax u ammmnTax |
FORTS_MM_REPL MHdopmaumsa 06 obaszatensctsax MM |
FORTS_VM_REPL BapwuaunoHHas Mapxa n npemmsa |
FORTS_VOLAT_REPL BonatunibHOCTb |
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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 - 3aaBku n cgenkun nonb3oBarensi (Type=R)

4.1.1. Cxema AaHHbIX
Tabnmupl:

« orders_log - XXypHan 3asBok

« multileg_orders_log - >XypHasn 3a8BoK No cBA3kam

« user_deal - XXypHan caenok nonb3oBarens

« user_multileg_deal - XXypHan caenok nonb3oBatesns No cBA3kam

« heartbeat - CnyxebHas Tabsmua cepBepHbIX YacoB

* sys_events - Tabnuua co6bITHi

4.1.1.1. Ta6nuua orders_log: XXypHan 3aaBoK

Ta6n. 2. Nonsa Ta6nuupl orders_log

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTemMbl pennkaumm

replRev i8 CnyxebHoe nose NoAcUCTEMbI pennkalmumn

replAct i8 Cnyxe6bHoe none nNoAcucTeMbl pensimkaumm

public_order_id i8 M aeHTndMKaLMoHHBIN HOMep 3asBKu (418 aiicbepros - HOMep BUAMMON
yacTu aiicbepra)

sess_id i4 M aeHTndmkaTop TOproBoi ceccum

isin_id i4 YHWKasIbHbIA YNCI0BON MAEHTUIMKATOP MHCTPYMEHTa

public_amount i8 KonuuyecTBo KOHTpakToB B onepauuu (475 aiicbepros - KONMUYECTBO KOH-
TPakToB B onepaumu No BUAMMOIA YacTu alicbepra)

public_amount_rest i8 OcTaBLUeecs KO/IMY4ECTBO KOHTPAKTOB B 3asiBke (4719 aiicbepros - ocTas-
LIeecs KONIMYeCcTBO KOHTPAKTOB B BUAUMOI YacTu aiicbepra)

id_deal i8 MaeHTndmkaTop cAenkv no aHHOW 3anmcu XypHana 3asiBok

xstatus i8 PacLumpeHHbIli cTaTyc 3asBKu

xstatus2 i8 PaclumpeHnve gns ctatycos 3asiBOK (B AOMO/IHEHME K Moo Xstatus)

price d16.5 Llena

moment t Bpemsi USMeHeHUsi COCTOSIHWS 3as1BKN

moment_ns u8 Bpems usmeHeHusi coctosiHua 3asaskn (UNIX-BpeMs B HaHOCeKyHAax no
ctaHgapty UTC)

dir i1 HanpasneHne

public_action i1 [eicTBume ¢ 3aaBKoi1 (aN5 alicbepros - AeliCTBUE C BUAVMOW YacTbio aiic-
6epra)

deal_price d16.5 LleHa 3ak/1t04eHHON caenkm

client_code c7 Kog, knneHTa

login_from c20 JNorvH nonb3oBaTtens, NOCTaBUBLUEro 3asiBKy

comment c20 KommeHTapwuii Tpeligepa

ext_id i4 BHeLHWin Homep

broker_to c7 Kon SPECTRA chupMbl-agpecata BHECUCTEMHOW 3as1BKW

broker_to_rts c7 Kog, PTC dhmpmbl-afpecata BHECUCTEMHOI 3a51BKU

broker_from_rts c7 Kog, PTC dhmpmbl - Bnagenbua 3asaBku

date_exp t [ata ncteueHus 3anBku

id_ord1 i8 Homep nepBoii 3asBku

aspref i4 MaeHTudmkatop nonb3osarens. ns 3asBokK, NogaHHbIX 0T SMA-norvHa -
naeHTndunkatop MASTER-normHa.

private_order_id i8 M aeHTndmKaLMoHHbIN HOMep 3asBku (4719 aiicbeproB — naeHTudmKauy-

OHHbI HOMEep Bceil aiicbepr-3asBKu)
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Mone Tun OnucaHune

private_amount i8 KonnuyectBo KOHTPAKTOB B onepaumm (4715 alicbeproB — KO/IMYECTBO KOH-
TPaKTOB B onepaumn co Bceli alicbepr-3asiBKoiA)

private_amount_rest i8 OcrTaBlLueecs KOMYeCcTBO KOHTPAKTOB B 3asiBke (415 aiic6epros - ocTas-
LLIleecs KoNM4YecTBO KOHTPaKTOB BO BCeli aiicbepr-3asBke)

variance_amount i8 AMNAMTY[a OTKIIOHEHUS (B KOHTpakKTax) cry4aiiHoli HaabaBku K BCM/IbiBa-
loLLel YacTu aiicbepr-3asBkm

disclose_const_amount i8 KonmuecTBo eguHWL, MHCTPYMEHTA B NMOCTOSIHHONM COCTaB/IstoLLel BCM/bl-
BaloLLEN YacTun alicbepr-3asBku

private_action i1 [elicTBre c 3aaBKOVi (419 aiicbeproB — AeiicTBMe B OTHOLLEHWW BCeli aiic-
6epr-3asBku)

reason i4 Mpu3Hak (NpuyrHa) 3as8BKKW, BbICTABNEHHON ANS 3aKN0YEHNS CAENKN ype-
rynnpoBaHus 06a3aTenbCTB.

match_ref c10 TekcT-cBA3Ka 4719 OfHO3HAYHOTO COMOCTaBNEHNS ABYX BCTPEUHbIX aApec-
HbIX 3a51BOK

compliance_id cl Cnocob BBOAA 3as1BKM

MpumeyaHus:

« lMone xstatus 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 AparoLeHHble MeTasl/ibl
100 WHoe
¢ Mone compliance_id MOXeT NpMHUMaTh Cneaytolme 3Ha4YeHus:

(npo6en nnu nycras cTpoka) He 3anonHeHo/He 3apaHo

M PyuHoii BBOA,
S B pesynbrare cpabarbiBaHnsi yC/I0BHOMO NopyyeHns (CTon-s1occ)
R B pesynbrarte paboTbl anroputma-pobota
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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.
match_ref c10 TeKkcT-cBA3Ka [/191 Of/HO3HAYHOro COMOCTaB/IEHNS ABYX BCTPEYHbIX afpec-
HbIX 3a5BOK
compliance_id cl Cnoco6 BBOAA 3as1BKM

MpumeyaHus:

« [lone xstatus npeacrasnsaer coboii 6VITOBy}O Macky, nepevyeHb BO3MOXHbIX 3HaueHwin nons npuseneH B pasgene NpusHaku, BoICTasBsA-

€Mble Yy 3a5BOK 1 CAEeNOoK.

* [Mone dir MOXET NpUHUMATL CNeaytoLine 3HaYeHNs:

1 Buy

2 Sell

* Mone public_action MOXeT NpuHUMaTh cneaytoLine 3HavYeHus

0 3asBka yfasieHa
1 3asBka gobaBneHa

2 3asBKa cBefeHa B caenky

» [Mone private_action (action) MOXeT NpUHMMaTh cneayoLne 3HadYeHms:

0 3asBka ygasieHa
1 3asBka fobaBneHa

2 3asBka cBefeHa B cAenky

3 3afBka gob6asneHa B pesynbrate NosiBNIeHNs HOBOI BUAVMMON YyacTu aiicbepra

« [lone reason MOXET MpUHUMAaTHL CriefyloLimne 3Ha4YeHns:

0 O6bluHan 3aaBKa

4 BanaHcupytowme CpoyHble KOHTPaKTbl, 3aK/UYeHHble ¢ JJo6pOCOBECTHLIM YHACTHUKOM KIMPpUHTa 6e3 nofayn 3asBokK

6 3akpbiBatolme CpoyHble KOHTPAKTbI, 3aKMOYEHHbIE B pamMkax npoueaypb! kpocc-gedonta

7 3akpbiBatolme CpoUHble KOHTPaKTbI, 3aKMOYEHHbIE B CBSA3W C HEMCMONHEHMEM MapXuHanibHOro Tpe6oBaHusi

8 3akpbiBatoLye CpoyHble KOHTPAKTbI, 3aK/lOUEHHbIE B CBSI3VN C HeucnosiHeHnem O6s3aTenibCTBa MO NMOCTaBKe MO MOCTaBOYHbIM

CpOYHbIM KOHTPaKTaM Ha AparoLeHHbIe MeTas/bl

100 WHoe

* Mone compliance_id MOXeT NpuHMMaThL Cneaylolime 3Ha4YeHns:

" " (npoben nam nyctas CTPoka)

M

A

D

He 3anonHeHo/He 3agaHo

PyuHoii BBOA,

B pesynbrate cpabarbiBaHWsi yC/IOBHOMO Nopy4yeHus (cTon-aocc)
B pesynbrate paboTtbl anroputma-poborta

B pesynbrarte anroputma aBToc/1ie0BaHusA

3akpbiTve No3nLumM B pesysnsTare He ucnosHeHHoro MarginCall

4.1.1.3. Ta6nuua user_deal: )XypHan caenok nonb3oBartens

Ta6n. 4. Nonsa Ta6nuybl user_deal

Mone Tun OnucaHue

repliD i8 Cnyxe6bHoe none noAcucTeMbl penkaumm
replRev i8 CnyxebHoe nosie NoacuUcTeMbl penmkalmn
replAct i8 CnyxebHoe none nofAcucTembl pennkaumm
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Mone Tun OnucaHune

sess_id i4 MaeHTudhmkaTop TOprosoii ceccum

isin_id i4 YHVKasbHbIN YACIOBOW UAEHTUUKATOP NHCTPYMEHTA

id_deal i8 Homep caenku

id_deal_multileg i8 Homep caenku no cesiske

id_repo i8 Howmep caenkn no apyroii Hore

Xpos i8 KonuyectBo no3uuuii No MHCTPYMEHTY Ha pbIHKE NOCne cAenku

xamount i8 O6beM, KOIMYECTBO €AUHUL, MHCTPYMEHTa

public_order_id_buy i8 MaeHTudmkaTop 3asBky nokynarens (415 aicbepros - HOMep BUAUMON
yacTu alicbepr-3asBky nokynarens)

public_order_id_sell i8 MpeHTuchmkatop 3asBku npogasua (415 alicbepros - HOMep BUAMMONA Ya-
CTU aiicbepr-3asBkn NpogasLa)

price d16.5 Llena

moment t Bpems 3aknoueHns caenku

moment_ns u8 Bpewms 3akntouermns caenkm (UNIX-Bpemsi B HAaHOCeKyHAax Mo cTaHAapTy
UTC)

nosystem i1 Mpu3Hak BHECUCTEMHOI cAenku

xstatus_buy i8 CTartyc cieNku Co CTOPOHbI NoKynatensi

xstatus_sell i8 Crartyc cenku co CTOpPOHbI NpoaasLa

xstatus2_buy i8 PaclwpeHne ans ctatycoB cAenok (B AONO/HEHME K MO0 xstatus_buy)

xstatus2_sell i8 PaclunpeHmne gns ctatycos CAenokK (B 4ONOMHEHME K nosto xstatus_sell)

ext_id_buy i4 BHeLUHWIA HOMep 13 3as1BKM NoKynatens

ext_id_sell i4 BHeLUHWA HOMep 13 3asBKM NpoaasLa

code_buy c7 Kog nokynarens

code_sell c7 Kopg, npogasua

comment_buy c20 KomMeHTapwuii n3 3asiBK1 nokynarens

comment_sell c20 KommeHTapwuii 13 3asiBKu npofasLa

fee_buy d26.2 C6op no caenke nokynarens

fee_sell d26.2 C6op no caenke npogasua

login_buy c20 INorvH nonb3oBatens nokynatens

login_sell c20 JNorvH nonb3oBatens npogasua

code_rts_buy c7 Kog PTC dhmpmbl nokynaresns

code_rts_sell c7 Kog PTC chmpmbl npogasua

private_order_id_buy i8 MaeHTudmkaTop 3asiBkM nokynatens (ans aincbepros - naeHTudmkarop
BCeli aiicbepr-3asiBk1 nokynaresns)

private_order_id_sell i8 MaeHTndomkaTop 3asBky Nnpogasua (4515 aiicbepros - naeHTudrKaTop Beel
aiicbepr-3asBku NpogasLa)

reason_buy i4 Mpu3sHak (MpuunHa) caenkn yperynnpoBaHns nokynarens.

reason_sell i4 Mpu3Hak (NpuunHa) caenkn yperynnposaHusa npogasLa.

MpumevaHus:

¢ Mons code_sell, comment_sell, ext_id_sell, login_sell, code_rts_sell, fee_sell, code_buy, comment_buy, ext id_buy, login_buy,
code_rts_buy, fee_buy, 3anonHsaioTca ToNbKO 4158 CBOMX CAEM0K

« [Mons xstatus_sell n xstatus_buy saBnsioTcs 6uToBbIMM Mackamu (nogpobHee cM. pasgen MNpusHaku, BbiICTaBASEMbIE Y 3as9BOK U CAEMOK)

¢ [1N5 TEXHUYECKNX CLEMOK, ABAAIOWUMNCS pesynbTataMun CAe/0K MO MHCTPYMEHTaM-CBSi3kaM, Nosie nosystem Bcerga yCTaHOB/EHO B 1,
BHE 3aBMCVMOCTY OT TOT0, SAB/IIETCA /N CAE/Ka NO CBA3KE CUCTEMHOI MW afpecHoii. ns onpeaeneHns cUCTEMHOCTU UCXOAHON CAeMKN
HaJ0 MCNOoJIb30BaTh NPMU3HAK NOSYStem COOTBETCTBYIOLLEN 3anucy Tabnuubl multileg_deal.

« [one id_repo coaepXxnT HOMepP CAENKU NOo Apyroi Hore. Ans |-i Horv none coaepXxut Homep caenku no II-i Hore, ans 11-in Horm — Homep

caenkv no I-i.

« TMone id_deal_multileg coaepXxuT Kog cAenk1 No MHCTPYMEHTY-CBA3Ke, B C/lydae ec/iv JaHHas 3anm1ch sIBNISIETCS 3anuchio 0 TEXHUYECKOi
caenke. B cryyae caenkv no 066IMHOMY MHCTPYMEHTY fiaHHoe nose coaepxuT O.

« [ina "dyyxux" coenok B nonax xstatus_buy u xstatus_sell moryT BbicTaBnATbCA NpusHaky NonQuote, ClearingTrade, Address u Strategy.
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* B cpenkax akcnupauum id nopyyeHuns Ha aKcnmnpauuio ykasbiBaeTcsa B none private_order_id_buy, ecnu akcnupyupoBasicst ONLMOH Konn,
nn6éo B none private_order_id_sell, ecnv akcnmpuposBasics ONLUKUOH MyT.

* lMons fee_buy un fee_sell cogepxar oLEHOYHbIA pasmep AMMUTa, 6/10KMPYeMOoro nog KOMUCCUo No caenke. Pasmep kommuccnm Heobxo-
Onmo cMoTpeTb B noTtoke FORTS_FEE_REPL.

« TMons reason_buy v reason_sell MOryT NpuHMMATL crieytoliye 3HaueHus:

0 O6bl4yHas caenka

4 BanaHcupytowye CpoyHble KOHTPaKTbl, 3aK/04eHHbIe ¢ Jo06pPOCOBECTHLIM YHAaCTHUKOM KMpUHra 6e3 nogaym 3asiBok

6 3akpbliBatoLe CpoyHble KOHTPaKTbl, 3ak/Il0YEHHbIE B paMkax npoueaypbl Kpocc-gedonta

7 3akpbiBatoLme CpoyHble KOHTPaKTbl, 3aK/IHYEHHbIE B CBSA3U C HEUCMONHEHNEM MapXuHasibHOro TpeboBaHus

8 3akpbiBatoLye CpoyHble KOHTPaKTbl, 3aK/IlOUEHHbIE B CBSI3W C HeucnosiHeHnem O6s3aTenbcTBa No nocTaBke Mo NMOCTaBOYHbIM

CpO‘-IHbIM KOHTpaKTaM Ha gparoueHHblie MeTasl/ibl

100 WHoe
4.1.1.4. Ta6nuua user_multileg_deal: XXypHan caenok nonb3oBaresis No cBA3KaM

Ta6n. 5. Monsa Ta6nuubl user_multileg_deal

Mone Tun OnucaHue

repliD i8 CnyxebHoe nose nofcucTeMbl pennkawmm

replRev i8 CnyxebHoe none nNoAcucTeMbl penimkaumm

replAct i8 Cnyxe6bHoe none nogcucTemMbl penkaumm

sess_id i4 MaeHTudmkaTop TOproBoi ceccum

isin_id i4 MaeHTUdmKaTop MHCTPYMEHTA-CBA3KM

isin_id_rd i4 MaeHTudmKaTop MHCTPYMEHTa NepBoli HOrn

isin_id_rb i4 MaeHTndmkaTop MHCTPYMEHTa BTOPOI HOMW

duration i4 PasHuua B KasleHAAPHbIX AHAX MEXAy AaTaMu UCMOMHEHNS ABYX (hbloyep-
coB

id_deal i8 Homep caenkv no cesAske

id_deal_rd i8 MaeHTudmkaTop cienkv no nepeoit Hore

id_deal_rb i8 MaeHTndmkaTop cenkv no BTOPOiA Hore

public_order_id_buy i8 MpeHTndomkaTop 3asBku nokynatens (g1 aincbepros - HoOMep BUAMMOINA
yacTu alicbepr-3asBky nokynarens)

public_order_id_sell i8 MpeHTudbmkatop 3asBku npogasua (45 alicbepros - HOMep BUAMMONA Ya-
CTU aiicbepr-3asBkM NpogasLia)

xamount i8 O6beM, KOIMYECTBO eANHUL, UHCTPYMEHTa

price d16.5 LleHa nepBoii YacTv NapHOW CBA3KM

rate_price d16.5 CTaBka caenku

swap_price d16.5 CBor-LieHa caenkm

moment t Bpems 3aknioueHns caenku

moment_ns u8 Bpewms 3akntouenuns caenkv (UNIX-Bpems B HAHOCEKyHAAxX MO cTaHJapTy
uTC)

nosystem i1 Mpu3HaK BHECUCTEMHOI cAenkn

xstatus_buy i8 PacluMpeHHbIi cTaTyc cAenku co CTOPOHbI NoKynaTens

xstatus_sell i8 PacLumpeHHbIli cTaTyc cenkn co CTOPOHbI NpojasLa

xstatus2_buy i8 PacwmpeHune gns ctatycoB caenok (B 4OMNOMHEHME K Moo xstatus_buy)

xstatus2_sell i8 PaclmpeHune gns ctatycoB cAenok (B 4ONO/HeHMe K nosto xstatus_sell)

ext_id_buy i4 BHeLUHW1 HoMep 13 3asBKu nokynarens

ext_id_sell i4 BHeLLUHWIA HoMep 13 3asBKM NpoaasLia

code_buy c7 Kog, nokynatens

code_sell c7 Kop, npogasua

comment_buy c20 KommeHTapwii 13 3asBku nokynarens

comment_sell c20 KomMmeHTapwuii 13 3asiBKu npofasLa
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Mone Tun OnucaHune

login_buy c20 JNorvH nonb3osatens nokynarens

login_sell c20 JNorvH nonb3oBatens npogasua

code_rts_buy c7 Kog PTC dompMbl nokynarens

code_rts_sell c7 Kog PTC chmpmbl npogasua

private_order_id_buy i8 MpaeHTudmkaTop 3asiBkM nokynatens (ans aicbepros - naeHtTudumkarop
BCell aiicbepr-3asBku Nokynaresns)

private_order_id_sell i8 MaeHTndmkaTop 3asBky NnpogasLa (415 aiicbepros - naeHTUgrKaTop Beel
aiicbepr-3asBku nNpoaasLa)

reason_buy i4 Mpu3Hak (NpuyrHa) caenkn yperynimposaHus nokynarens.

reason_sell i4 Mpu3sHak (MpuunHa) caenkn yperynnpoBaHusa npogasLia.

MpumeyaHus:

« Mons code_sell, comment_sell, ext_id_sell, code_rts_sell, fee_sell, code_buy, comment_buy, ext_id_buy, code_rts_buy, fee_buy, 3anon-

HSIIOTCS TO/ILKO A/151 CBOWX CAEMOK

« [Mone rate_price ANs UHCTPYMEHTOB, TOPryeMbIX B CBOM LiEHE, coaepxuT 0.

* [Mons reason_buy u reason_sell MOryT NpyHUMaTh CrieflytoLime 3HaYeH s

0 O6blyHas caenka

4 BanaHcupytowme CpoyHble KOHTPaKTbI, 3ak/UEHHbIE C [Jl06POCOBECTHBIM YHACTHVUKOM KIMpUHTa 6e3 nofaun 3asiBok

6 3akpbiBatolie CpoUHblE KOHTPAKTbI, 3aK/HUEHHbIE B paMKax NpoLeaypbl Kpocc-gedonta

7 3akpbiBatoLpe CpoUHble KOHTPaKThI, 3aK/IKUYEHHbBIE B CBA3W C HEUCMONHEHNEM MapXUHaNLHOTO TPeGOBaHMS

8 3akpbiBaolpe CpoyHble KOHTPaKThI, 3aK/UYEHHbIE B CBA3W C HeucrnonHeHnem O6si3aTe/IbCTBa N0 NOCTAaBKE MO MOCTABOYHbLIM

CpOYHbIM KOHTPaKTaM Ha AparoLeHHbIe MeTas bl

100 WHoe

4.1.1.5. Tabnuua heartbeat: Cny)xe6Has Ta6numua cepBepHbIX YacoB

[aHHas Tabnuua HanonHseTcs SAPOM TOProBOl CUCTEMbI C ONpeAeseHHON NepruoaNYHOCTLI0 U MOXET 6biTb MCMOMb30BaHa A5 3ajad
CUHXPOHU3auMKM (HanpuMep, 415 NPOBEPKM NPUXOAA BCEX CAEMNOK 3a ONpeaeneHHbIi MOMEHT BpeMeHw). Tabnuua ucnonb3yercs B pexume
[o6aBneHns 3anuceid; ouncTka Tabnuubl NPOMCXOANT B HOYHOE BPEMS.

Ta6n. 6. Monsa Tabnuubl heartbeat

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTemMbl penkaumm
replRev i8 CnyxebHoe none nogcucTembl pennkaumm
replAct i8 CnyxebHoe nose NoACUCTEMbI pennkalmumn
server_time t [Jata n Bpems cepsepa

Ta6n. 7. Nonsa Tabnuubl sys_events

4.1.1.6. Ta6nuua sys_events: Ta6smua coobITUiA

Mone Tun OnucaHvne

repllD i8 CnyxebHoe nose nogcucTeMbl penmkawmm
replRev i8 Cnyxe6bHoe none nogcucTembl penkaumm
replAct i8 CnyxebHoe nosie nogcucTeMbl penmkawmn
event_id i8 YHUWKasbHbI naeHTUrkaTop cobbITus
sess_id i4 Homep ceccumn

event_type i4 Tun cobbITus

message c64 Onucaxune cobbITUSA

MpumeyaHus:

¢ BO3MOXHbI€ TUMbl COOLITUI

event_type =1
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message = "session_data_ready"

3akoHYeHa 3arpy3ka AaHHbIX U3 K/IMPUHTOBOI CUCTEMbI B TOPIOBYIO Nepes, Ha4asioM HOBOVi TOProBoii ceccum

event_type =2
message = "intraday_clearing_finished"
Bce pacueTHble npoLeaypb! B NPOMKINPUHTE 3aKOHYEHbI

event_type =4
message = "intraday_clearing_started"
Hauvano npomknupuHra

event_type =5
message = "clearing_started"
Hauano ocHOBHOrO K/IMpUHra

event_type = 6
message = "extension_of_limits_finished"
Pa3gsukka TMMUTOB 3aKOHUYeHa

event_type =8
message = "broker_recalc_finished"
[JeHexHble cpefcTBa nocse NPOMK/IMPUHIa nepecynTaHbl

event_type = 23
message = "discrete_auction_add_order_started"
Hauano nprviema 3adBOK B ayKLIMOH OTKPbITUS

event_type = 24
message = "discrete_auction_add_order_finished"
OKOHuyaHue npuema 3asiBOK B ayKLMOH OTKPbITWS

4.2. Notok FORTS_ORDLOG_REPL - NoTok aHOHMMHbIX 3asBOK (Type=R)

4.2.1.

Cxema gaHHbIX

Tabnmupl:

orders_log - >)KypHan 3asBoK
multileg_orders_log - >XypHan 3aaB0oK No cBsizkam
heartbeat - CnyxxebHas Tabnuua cepBepHbIX YacoB

sys_events - Tabnuua coobbITuii

4.2.1.1. Ta6nuua orders_log: XXypHan 3aaBoK

Ta6n. 8. Nonsa Ta6nuubi orders_log

Mone Tun OnucaHve

repllD i8 CnyxebHoe none noAcucTeMbl pennkaumm

replRev i8 CnyxebHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe none nogcMcTeMbl penimkaumm

public_order_id i8 MaeHTUMKaLMOHHbIA HOMep 3asiBKM (AN aiicbepros - HOMep BUAMMOIA
yacTu aiicbepra)

sess_id i4 MaeHTrndmkaTop TOproBoii ceccum

isin_id i4 YHVKaJTbHbIN YCTOBOW UAEHTUMUNKATOP NHCTPYMEHTa

public_amount i8 Konnuyectso KOHTpakToB B onepauun (4718 aicbepros - KONMYECTBO KOH-
TPakKTOB B onepaumun no BUAMMOIA YacTu alicbepra)

public_amount_rest i8 OcTaBLUeecst KOJIMYECTBO KOHTPAKTOB B 3asiBKe (4719 aiicbepros - ocTaB-
LLIieecs KoNM4yecTBO KOHTPaKTOB B BUAMMOI YacTuh aiicbepra)

id_deal i8 MaeHTudomkaTop cAenkv No AaHHOW 3anncu XypHana 3asBokK

xstatus i8 PacLumpeHrHbIl cTaTyc 3asBKu

xstatus2 i8 PaclimpeHne gns ctatycos 3asiBOK (B LOMOSIHEHUE K MOS0 Xstatus)

price d16.5 Llena

moment t Bpems nsmeHeHusi COCTOSIHWS 3as1BKW

moment_ns u8 Bpemsi usmeHeHusi coctosiHnsa 3asaBku (UNIX-Bpems B HaHOCEKyHAax no
ctaHgapty UTC)
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Mone Tun OnucaHune
dir i1 Hanpasnexune
public_action i1 [LeiictBune ¢ 3asBKoii (ans alicbepros - AelicTBUE C BUAMMOW YacTbio aiic-
6epra)
deal_price d16.5 LleHa 3ak/104eHHO caenkm
MpumeyaHus:

« TMone xstatus npeacTaBnsieT co6oil GUTOBYIO MacKy, NepeyeHb BO3MOXHbIX 3HAUEHWIA Nons NpuBeaeH B passaene MpusHaku, BbICTaBNs-
eMble Yy 3asiBOK 1 CAE/OK.

« Mone dir MOXET NPUHUMATL CrEAYHOLLME 3HAYEHNS:
1 Buy
2 Sell

« Mone public_action MoXeT npyHUMaTL crefyoLme 3HaueHns
0 3asBka yganeHa
1 3anska gobasneHa
2 3asBKa cBefeHa B caenky

4.2.1.2. Tabnuua multileg_orders_log: XXypHan 3asiBOK N0 CBA3Kam

Ta6n. 9. Monsa ta6nuubl multileg_orders_log

Mone Tun OnucaHune

repllD i8 Cnyxe6bHoe none nogcucTembl penkaumm

replRev i8 CnyxebHoe nosie noacucTeMbl penmkalmm

replAct i8 CnyxebHoe nosne nofAcucTeMbl peninkaumm

public_order_id i8 MaeHTUMKaLMOHHBIA HOMep 3asiBKu (AN aiicbepros - HOMep BUAMMOLA
yacTu alicbepra)

sess_id i4 MaeHTndmkaTop TOproBoii ceccum

isin_id i4 YHUKa/TbHbI YAC/TOBOI NAEHTUMKATOP MHCTPYMEHTA

public_amount i8 KonnuectBo KOHTPaKTOB B onepaumu (415 ailc6eproB - KOIMYECTBO KOH-
TPaKTOB B OMnepauuy no BUAVMMOI YacTu aiicoepra)

public_amount_rest i8 OcTaBLUeecs KOJIMYECTBO KOHTPAKTOB B 3asiBke (4719 aiicbepros - ocTaB-
LLIieecs KoNM4yecTBO KOHTPaKTOB B BUAMMOI YacTuh aiicbepra)

id_deal i8 MaeHTndmkaTop cAenkv no AaHHOW 3anncu XypHana 3asBokK

xstatus i8 PaclumpeHHbIli cTaTyc 3asBku

xstatus2 i8 Paclinpexne gns ctatycos 3asiBOK (B LOMOSIHEHUE K MOS0 Xstatus)

price d16.5 LleHa. lMosne He ucnosib3yemcs.

moment t Bpems nsmeHeHusi COCTOSIHWS 3as1BKN

moment_ns u8 Bpems nsmeHeHusi coctosiHus 3asBku (UNIX-Bpemsi B HAHOCEKyHAaX Mo
cTaHgapty UTC)

dir i1 Hanpasnexue

public_action i1 [LeiictBue ¢ 3asBKoii (ans alicbepros - AeliCTBUE C BUAMMOW YacTbio aiic-
6epra)

deal_price d16.5 LleHa nepBoii HOrM 3ak/OYEeHHON CAEMKN

rate_price d16.5 CTtaBka 3aaBku. osie He ucrnosib3yemcs.

swap_price d16.5 CBon-LeHa 3asBk1

MpumeyaHus:

« [lone xstatus npeacrasnsaer coboii 6VITOByI-O Macky, nepevyeHb BO3MOXXHbIX 3HaueHuii nons npuseaeH B pasgene NpusHaku, BbICTaBsA-
€Mble Yy 3a5BOK 1 CAENOK.

 [one dir MOXeT NPUHMMATL CefyloLine 3HaUEHNS:
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
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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
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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

128




11.07.2024

PLAZA Il wnto3 Bepcua 7.27

Mone Tun

OnucaHue

* 2 - [NA KNneHTa

4.12.1.2. Ta6nuuya position_sa: Mosuynmn ypoBHsA PacuéTHOro koga

Tabnuua coaepXnT MHChOPMALIMIo O MO3ULMSX YPOBHS PacuéTHOro koaa.

Ta6n. 34. Nona Ta6nuubl position_sa

Mone Tun OnucaHue

repliD i8 CnyxebHoe nose nofcucTeMbl pensinkawmm

replRev i8 Cnyxe6Hoe none noAcucTeMbl penkaumm

replAct i8 CnyxebHoe none nogcucTemMbl penkaumm

client_code cl2 PacuéTHbIi Kog,

isin_id i4 YHVKasbHbI YACIOBOW NAEHTUUKATOP NHCTPYMEHTA

Xpos i8 Tekywasa no3nuns

xbuys_qty i8 KonnuecTtBo 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 py6sx. MNpogaxu yunTbiBaoTcsA C
NOSIOXUTENBHBIM 3HAKOM, @ MOKYMKW C OTpULaTe IbHbIM.

last_deal_id i8 Homep nocnegHeli caenku

last_quantity i8 O6beM NO3MLMN HA MOMEHT OKOHYaHUSA MPOMEXYTOYHOTO WU BEYEPHEro
KMpuHra

4.12.1.3. Ta6nuuya sys_events: Ta6nuya coobITUiA

Ta6n. 35. Mona Tabnuubl sys_events

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTeMbl penkaumm
replRev i8 CnyxebHoe none nogcucTembl penkaumm
replAct i8 CnyxebHoe nosne nogcucTeMbl penmkalmm
event_id i8 YHVKasbHbIN MAEHTUMKATOP COObLITUSA
sess_id i4 Homep ceccun

event_type i1 Tvn cobbITuA

message c64 OnucaHune cobbITUSA

MpumeyaHus:

¢ B03MOXHble TUMbI COBbITUIA

event_type =1
message = "session_data_ready"

3akoH4yeHa 3arpyska gaHHbIX U3 KJ'IVIpVIHFOBOVI CNCTeMbI B TOProByko nepen Hav4asiom HOBOIA T0pFOBOVI ceccun

event_type =2
message = "intraday_clearing_finished"

Bce pacueTHble npoueaypbl B MPOMK/IVPUHTE 3aKOHYEHbI

event_type =4
message = "intraday_clearing_started"
Hayano npomknupuHra

event_type =5
message = "clearing_started"
Havasio 0CHOBHOrO KNpuHra

event_type = 6
message = "extension_of_limits_finished"
Pa3gsukka TMMUTOB 3aKOHYeHa

event_type =8
message = "broker_recalc_finished"
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[eHexHble cpeacTsa nocse NPpoMKINpUHra nepecynTaHbl

4.13. Notok FORTS_PART_REPL - UHhopmayua o cpeacTtBax n aimMmurax
(Type=l)
4.13.1. Cxema gaHHbIX
Tabnuubl:
» part - CpeacTsa v IMMUTBI MO K/IMEHTaM U 6pOKepCKUM donpmam
« part_sa - Cpeacrsa v IMMATLI NO PacyeTHOMY Koay
¢ sys_events - Tabnmua co6bITUiA
4.13.1.1. Ta6nuua part: Cpeactsa U IMMUTBLI NO KJIMEHTaM U GPOKepPCKUM chupmMmam

Tab6nuua cofepXmT MHOPMALIMIO O CPEeACTBAX, IMMUTAX U HACTPOIKN aBTOMATNYECKOr0 U3MEHEHNS IMMUTOB [i/151 KIMEHTOB 1 GPOKEPCKUX

dmpm.

Ta6n. 36. Monsa Ta6nuubl part

Mone Tun OnucaHune

repliD i8 CnyxebHoe nose noacucTeMbl penmkalmm

replRev i8 CnyxebHoe none nogcucTembl penavkauum

replAct i8 CnyxebHoe none noAcucTeMbl pensikaumm

client_code c7 Kog, knneHTa nnv 6pokepckoit chmpmbl

money_free d26.2 CBob6ogHble cpeacTBa. Cymma pybneli n 3a10roB, AUCKOHTUPOBAHHbIX B

pybnu, foctynHas Ans oTKpbITUa nosvuuii. (money_free=money_amount
+ vm_intercl + premium_intercl + net_option_value — money_blocked —
vm_reserve — fee — broker_fee — penalty)

money_blocked d26.2 CpefcTBa, 3a6n1okmpoBaHHble nog, Mo.

vm_reserve d26.2 BapuauyoHHas Mmapxa no 3akpbITbIM MO3ULMAM U BaSTHOTHBIN PUCK.

fee d26.2 CnucaHHbIli cbop

limits_set i1 Hanuume ycTaHOBNEHHbIX AEHEXHOro W 3a/10r0BOro IMMUTOB: 1 - numuT
yCTaHoB/eH (npoBepsietcs); 0 - (MMUT He yCcTaHoB/EeH (He NpoBepsieTcs)

money_old d26.2 O6LLEee KONMYECTBO pPy6elt 1 ANCKOHTMPOBAHHBIX B Py6/n 3a/10r0B Ha KO-
Hel, npeAblayLueli ceccun

money_amount d26.2 O6Lee KOIMYECTBO py6nei N AUCKOHTMPOBaHHbIX B py6/n 3a/10roB

money_pledge_amount d26.2 CymMMa 3as10r0B, AMCKOHTVPOBaHHbIX B py6nn

vm_intercl d26.2 BapunaunoHHasa Mapxa, cnncaHHas uav nostlydeHHas B npom. KIIMPUHT

is_auto_update_limit i1 MpW3Hak aBTOMAaTNYECKO KOPPEKLMU MMUTA Ha BENMYMHY Aoxoda npu
3aKauke rnocse KampuHra: 0-HeT, 1-MeHsATb.

broker_fee d26.2 CpeficTBa, 3a6/10KMpOoBaHHbIe NoJ, GPOKEPCKY0 KOMUCCUHO.

penalty d26.2 LTpad 3a caenkn yperynmposaHus, 3ak/lilo4eHHble Npy NPOBEAEHNN NPo-

Lieaypbl NPUHYAUTENBHOTO 3aKpbITHS NO3ULWMiA He,o6pOCOBECTHOTO YyacT-
HUKa K/IMPUHTa.

premium_intercl d26.2 Mpemus, nonyyeHHas/cnmcaHHas B NPOMEXYTOUHbIA KNVPYHT, B Nepecyéte
Ha py6nu. BkitoyaeT B ce6s hMHaHCOBbIV pe3ynbTar UCMOTHEHNS NO3ULWIA
no NPeMUasibHbIM OMLMOHAM.

net_option_value d26.2 CyMMapHasi OLieHOYHasi CTOMMOCTb NPeMUasibHbIX OMLMOHOB B NopTdene.

4.13.1.2. Tabnuua part_sa: Cpegcrea v nuMmuTbl no PacueTtHomy Koay

Ta6n. 37. Mona Ta6nuubl part_sa

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTeMbl penikaumm

replRev i8 CnyxebHoe none nogcucTeMbl pennkaumm

replAct i8 CnyxebHoe nosne nogcucTeMbl penmkalmm

settlement_account cl2 PacueTHbIli Kog

money_old d26.2 O6Luee KOMUYECTBO py6neli 1 ANCKOHTMPOBAHHBIX B Py6n 3a/10roB Ha Ko-
Hel, npeAplayLueli ceccum
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Mone Tun OnucaHune

money_amount d26.2 O6Lee KonmMyecTBo pybeit 1 ANCKOHTUPOBAaHHLIX B py6v 3a510roB

money_free d26.2 CBob6oaHble cpeacTBa. Cymma pybneii n 3a10roB, AUCKOHTMPOBAHHbLIX B
py6nu, fJOCTynHasA Ans OTKPbITMS No3vumii. (money_free=money_amount
+ vm_intercl + premium_intercl + net_option_value — money_blocked —
vm_reserve — fee — blocked_tax)

money_blocked d26.2 CpegcTBa, 3a6nokmpoBaHHble nog, MO.

money_pledge_amount d26.2 Cymma 3a10roB, AUCKOHTMPOBAHHLIX B py6nun

vm_reserve d26.2 BapuauyoHHasi Mapa no 3akpbITbIM MO3ULMAM U BaSIOTHbIN PUCK.

vm_intercl d26.2 BapuaunoHHas Mapxa, cnucaHHas Wi nosiyyeHHas B npoM. KIMPUHT

fee d26.2 CnucaHHbIli cbop

blocked_tax d26.2 CpepcTBa, 3a6/10KMpOBaHHbIe MO, BbIM/iaTy Has10roB.

premium_intercl d26.2 Mpemus, nonyyeHHas/cnucaHHas B IPOMEXYTOUHbI KNMPWHT, B NepecyéTe
Ha py6nu. BkntoyaeT B ce6s1 PrHAHCOBbIN pe3ynbTaT UCMOHEHUS NO3ULUIA
no NPeMuasibHbIM OMNLMOHAaM.

net_option_value d26.2 CymMMapHas oLieHoYHast CTOMMOCTb NMPeMUasibHbIX OMNLMOHOB B nopTdene.

4.13.1.3. Ta6nuuya sys_events: Ta6nuya coobITUiA

Ta6n. 38. NMona Ta6nuubl sys_events

Mone Tun OnucaHne

repliD i8 CnyxebHoe none nogcucTembl penkaumm
replRev i8 CnyxebHoe none nogcMcTeMbl pennkaumm
replAct i8 CnyxebHoe nose nogcucTeMbl penmkalmm
event_type i4 Tun cobbITns

event_id i8 YHVKasTbHbIN MAEHTUMKATOP COObITMA
sess_id i4 Homep ceccun

message c64 OnucaHune cobbITUA

MpumeyaHus:

¢ BO3MOXHbI€ TUMbl COOLITUI

event_type =1

message = "session_data_ready"
3akoHueHa 3arpyska AaHHbIX U3 KVPYHIOBOW CUCTEMbI B TOPTrOBYIO Nepes, HayasioM HOBOW TOProBoli ceccum

event_type =2

message = "intraday_clearing_finished"
Bce pacueTHble npoLeaypb! B NPOMKINPUHTE 3aKOHYEHbI

event_type = 4
message = "intraday_clearing_started"
Havano npomkvpuHra

event_type =5
message = "clearing_started"
Hayano oCHOBHOro KNMpuHra

event_type =6
message = "extension_of_limits_finished"
PazgBukka TMMUTOB 3aKOHYeHa

event_type =8
message = "broker_recalc_finished"
[eHexHble cpeAcTBa nocsie NPOMK/MPUHIa NepecUnTaHbl

4.14. Notok FORTS_PROHIBITION_REPL - 3anpeTb! (Type=R)

4.14.1. Cxema gaHHbIX
Tabnuupbl:

« prohibition - 3anpeTbl
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» sys_events - Tabnmua cobbITHiA
4.14.1.1. Ta6nuua prohibition: 3anpeTtsbl
Ta6n. 39. Monsa tTa6nuubl prohibition
Mone Tun OnucaHne
repliD i8 CnyxebHoe none nogcucTembl penkaumm
replRev i8 CnyxebHoe nose nogcucTeMbl penmkalmm
replAct i8 CnyxebHoe nose nogcvcTeMbl pennkaumumn
section c50 Nmsa cekummn
base_contract_code c25 Kof 6a30BOro aktuea.
isin_id i4 YHVKasbHbI YACIOBOW NAEHTUUKATOP NHCTPYMEHTA
group_mask i8 ButoBasi macka rpynn, no KOTopbIM AeiAcTByeT 3anpeT
xprohibition_id i8 Homep 3anperta
section_id i4 MpaeHTndomkaTop cekuyum
initiator i4 MHuumaTop 3anpeta
base_contract_id i4 UncnoBoii naeHtTudmkarop 6a3oBoro KOHTpakTa
client_code c7 Koga knneHTa
is_legacy i1 Tun Hnumartopa 3anpeta
priority i4 MpuopuTteT 3anpeta
type i4 Tun 3anpeta
MpumeyaHus:
* [Mone initiator - MH1ymnaTop 3anpeta:
1 TnasHbili Tpeligep P®;
2 ApmuHuctpartop KL,
3 AamuHuctpartop TC.
* [Mone type - Tun 3anpeta
0 PaspeLleHbl Bce onepauum. Micnonb3yeTcs A4/ TOYEUHOro paspeLLeHnst B CllyHae Hamumns 6o/1ee LUMPOKOro 3anpera;
1 3anpet Ha OTKpbITME NO3NLWIA;
2 3anpet Ha BbiCTaB/1eHNe /06bIX 3a5BOK;
3 3anpet Ha OTKpbITME NO3ULMIA Ha NPoAaXxy;
0x08 3anpeT 6pokepa Ha nogadvy nopyyeHunii Ha Skcnypauuio;
0x10 3anpeT naBHoro Tpeligepa P® Ha nogady nopyyeHuii Ha dkcnupayuo. Ho emy caMoMmy - MOXHO;
0x20 3anpeT Ha 3anpoc NoToka MKBUAHOCTY 6e3 aBTonoaTeepxaeHus (RFS);
0x40 3anpet Ha 3anpoc noTtoka nuksmgHoctn (RFS);
0x80 3anpeT Ha 3ak/io4eHns CAeNKM NPy HeJOCTaTOYHOM KonnyecTBe KOTMpoBok (RFS);
0x100 3anpeT Ha 3anpoc NoTokKa MKBUAHOCTU C OrpaHNYeHemM BpeMEHU XM3HU KOTUPoBOK (RFS).

 [Mone group_mask - butoBas macka TUNoB NHCTPYMEHTOB:
0x40000000  ®Lroyepcsbl.
0x80000000  OnUMOHBI.

« TMone priority - OT MakCMMa/ibHOTO NpruopuTeTa K MUHUMaIbHOMY:

KNMeHTCKMin NpuopuTeT BbICOKWI 12
KnueHTckuiA npuopuTeT cpeaHuii 11
KnuneHTCcKniA NpuopunTeT HU3KKIA 10
KnueHTCKuii Kog, MHCTPYMEHT 9
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KnueHTckuid kog, BA 8
KnueHTckuii kog, Bce BA 7
Kog B®, HCTpYMeHT 6
Kopg B®, BA 5
Kop, B®, Bce BA 4
Kof, P®, HCTpPYMeHT 3
Ko P®, BA 2
Kop, P®, Bce BA 1

« [Mone section - Ha3BaHWe cekuuu:
1  ®oHpoBas
2  TosapHas
3 [eHexHasd
4 MocaHeprobupxa, MOSENEX
8  Bupxa CI6, SPBEX
9 SPBEX_OAO
10 NAMEX
* Mone is_legacy - Tun uHnumaTopa sanpera:
0 3anpet 6bl/1 BbICTaBNEH AAMUHUCTPATOPOM TOProB MW KIMPUHTA 1 HE MOXET GbITb U3MEHEH M0/Ib30BaTe/NEM;
1 3anpet 6bIn BbICTABMEH NO/b30BATENEM U MOXET ObITb U3MEHEH CpefcTBaMM LLUN030B0ro API.
4.14.1.2. Ta6nuuya sys_events: Ta6nuya coobITUiA

Ta6n. 40. Mona Ta6nuybl sys_events

Mone Tun OnucaHne

repliD i8 CnyxebHoe none nogcucTembl penkaumm
replRev i8 CnyxebHoe none nogcucTembl penkaumm
replAct i8 CnyxebHoe nose nogcucTeMbl penmkalmm
event_id i8 YHVKasbHbIN MAEHTUMKATOP COObITUSA
sess_id i4 Homep ceccun

event_type i4 Tvn cobbITuA

message c64 OnucaHune cobbITUA

MpumeyaHus:

» B0O3MOXHble TWMbl COGLITHI

event_type =1
message = "session_data_ready"
3akoHueHa 3arpyska AaHHbIX U3 KMPUHIOBOW CUCTeMbI B TOPTrOBYIO Nepes, HayasioM HOBOW TOProBoli ceccum

event_type =2
message = "intraday_clearing_finished"
Bce pacueTHble npoueaypb! B NPOMKINPUHIE 3aKOHYEHbI

event_type = 4
message = "intraday_clearing_started"
Hauano npomkampuxra

event_type =5
message = "clearing_started"
Hayasio 0CHOBHOrO KNvpuHra

event_type =6
message = "extension_of limits_finished"
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4.15.

PaszgBukka TMMUTOB 3aKOHYEHa
event_type =8

message = "broker_recalc_finished"
[eHexHble cpeAcTBa nocsie NPOMK/MPUHIa NepecUnTaHbl

Motok FORTS_REFDATA_REPL - CnpaBouyHasa un cecCUOHHaA nHcopma-

uus (Type=R)

4.15.1. Cxema gaHHbIX

Tabnuupl:

rates - CnpaBOYHUK KypCOB BasllOT

fut_sess_contents - CnpaBO4YHMK TOPryeMbIX MHCTPYMEHTOB ((hblouepchbl)
fut_vcb - CnpaBo4YHMK TOpryeMbix akT1BoB (hblouepchbl)

fut_instruments - CnpaBoYHWK MHCTPYMEHTOB

fut_bond_registry - CnpaBo4H1K NnapameTpoB CMOT-aKTUBOB

dealer - CnpaBoyHMK hrpM

sys_messages - Coo6LLeHNSA TOProBoli CUCTEMBI

opt_sess_contents - CnpaBo4HUK TOPryeMbIX MHCTPYMEHTOB (OMLMOHbI)
opt_vcb - CnpaBoyHMK TOPryembix akTMBoOB (OMNLMOHbI)

multileg_dict - CnpaBo4HMK CBA30K

fut_intercl_info - iHdhopmauusa o BapuauyoHHo Mape no hblodepcamM, paccunTaHHON Mo pesynbratam NPOMEXyTOYHOT0 KITMpUHra

opt_intercl_info - MiHopmaLys o BapraLoHHO Mape 1 Npemuy No OnuUMoHaM, paccumMTaHHol No pesykTaram NPOMeXyTOYHOrO Ku-
puHra

opt_exp_orders - MNopyyeHns1 Ha aKCnupaLuio

fut_bond_nkd - HK/, Ha gaTy ncnosHeHus CPOYHOro KOHTpakTa ¢ obnvraymei
fut_bond_nominal - Pa3mepbl BbiN/iaT HOMVHa/IbHON CTOMMOCTM 06/MraLmm

fut_bond_isin - CnpaBO4YHUK COOTBETCTBUA NHCTPYMEHTOB CMOT-aKTUBam

user - [onb3oBarenn CUCTEMbI

sess_option_series - ONUYOHHbIE CEPUK N0 Ceccusim

investor - CnpaBoYHUK KIIMEHTOB

fut_margin_type - Tun mapxvpoBaHus

fut_settlement_account - PacueTHblii Kopg,

sma_master - Mpusaska SMA-norvHa Kk MASTER-n0orvHy

sma_pre_trade_check - HacTpoiiku npefaBapuTenbHbIx NpoBepok SMA-noruHa
clearing_members - YyacTHUKM knmpuHra

instr2matching_map - ConoctasneHne NHCTPYMEHTOB MaTU/HIy

fut_exec_orders - [opyyeHns Ha NCNO/THEHNE OAHOLHEBHBIX (PbIOYEPCOB C aBTONPOOHTaL e
discrete_auction - MapameTpbl Ha3HaYeHHbIX ayKLIMOHOB OTKPbITUSA
discrete_auction_base_contract - ConocrasneHne MHCTPYMEHTOB ayKLMOHY OTKpPbITUS

session - MIHhopMauusi 0 TOProBoii ceccum

brokers_base_contracts_params - HguBugyanbHblii koadpdmumeHT MO B pa3pese 6a30BOro KoHTpakTa n 6@

sys_events - Tabnuua cobbITuii
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4.15.1.1. Ta6nuuya rates: CnpaBo4YHUK KypCOB BaJllOT

Ta6n. 41. Nona Tabnuybl rates

Mone Tun OnucaHune

repliD i8 CnyxebHoe nose nofcucTeMbl pensinkawmm
replRev i8 CnyxebHoe none nNoAcucTeMbl pensimkaumm
replAct i8 CnyxebHoe none nogcucTemMbl penkaumm

rate_id i4 MaeHTudmkaTop BaslOThbl niarexa

curr_base c15 Kop 6a30B011 BaoThl

curr_coupled cl5 Kog, conpsE€HHOI BanoThI

radius d16.5 Pagunyc nsmeHeHus LeHbl MHAMKATOPa B NpOLieHTax

4.15.1.2. Ta6nuua fut_sess_contents: CnpaBo4YHUK TOPryeMbIX UHCTPYMEHTOB ((hblouepchbl)
Tabnvua cogepXnT CnpaBoOYHMK MHCTPYMEHTOB, Ha3HAYEHHbIX K TOpram B CECCUIO.

Ta6n. 42. Nona Ta6nuybl fut_sess_contents

Mone Tun Onucaxne

repliD i8 CnyxebHoe none nogcucTeMbl pennkaumm

replRev i8 CnyxebHoe nose nogcucTeMbl penmkalmm

replAct i8 Cnyxe6bHoe none nofAcucTemMbl pennkaumm

sess_id i4 MaeHTndomkaTop TOproBoii ceccum

isin_id i4 YHVKa/IbHbIN YACOBOW NAEHTUMNKATOP NHCTPYMEHTA

short_isin c25 KOpoTKWiA CUMBO/bHBIN KOA, MHCTPYMEHTA A4/15 MHPOPMALMOHHbIX CUCTEM

isin c25 CVMBO/IbHbIN KO UHCTPYMEHTA

name c75 HavmeHoBaHVe MHCTpyMeHTa

inst_term i4 CwmelleHune ot crnota

base_contract_code c25 Koz 6a30BOro aktuea.

limit_up d16.5 BepxHUiA NIUMUT LieHbI

limit_down d16.5 HWKHWUIA TMMAT LEHbI

settlement_price_open d16.5 PacueTHas LeHa Ha Hayaso ceccuu.

buy_deposit d16.2 'O nokynatens

sell_deposit dl6.2 'O npogasua

roundto i4 KonnuecTBo 3HaKOB Mocrie 3ansaToli B LeHe

min_step d16.5 MWHMMasTbHBIN War LeHbl

lot_volume i4 KonnyecTtBo eanHuL, 6a30BOr0 akTnBa B MHCTPYMEHTE

step_price d16.5 CTOMMOCTb LUara LeHbl

last_trade_date t [laTta okoH4YaHus o6palLeHnss UHCTPYMEHTA.

is_spread i1 Mpu3Hak BXOXAEHNA dblovepca B MeXMecsayHbIl cnped. 1 — sxoauT; 0 —
He BXoauT

d_exp_start t [Jata Hayana NCnosHeHNst MHCTPYMEHTa

percent_rate dé.2 MpoLeHTHan cTaBka A1 pacyeTa BapuaLoHHOV MapXu No MPOLEHTHbIM
hbtovepcam

settlement_price d16.5 PacyeTHas LieHa nocsie NocneaHero KIMpUHra.

signs i4 Mone npusHakos

is_trade_evening i1 Mpu3Hak TOpProBNM B AONOSHUTENbHYIO TOPrOBYKD Ceccuio (Beuep-
HIOKO/YTPEHHIOH0)

ticker i4 YHuKasbHbIN YncioBoii kog MnasHoro Cnota

state i4 CocCTOosiHME TOProB/IN MO UHCTPYMEHTY

multileg_type i4 Tun cBA3KK

legs_qty i4 KonnuectBo MHCTPYMEHTOB B CBA3KE

step_price_clr d16.5 CTOMMOCTb Liara LieHbl Be4epHero KavpuHra

step_price_interclr d16.5 CToMMOCTb Lara LieHbl MPOMEXYTOYHOTO KIMpUHra
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Mone Tun OnucaHue

step_price_curr d16.5 CTOMMOCTb MMHVMM&J/IBHOIO Llara LieHbl, BblpakeHHasn B BastoTe. Mcnosb-
3yeTcs 4151 KOHTPaKTOB C payeTaMu B BasllOTe, AN py6eBbIX KOHTPAKTOB
3HaueHwe cosnagaeT co step_price.

pctyield_coeff d16.5 KoathdmmeHT Ans BbIYUC/IEHNSA OXOAHOCTHU MO hblovepcam Ha NpoLeHT-
Hble CTaBKu

pctyield_total d16.5 Cymma CTaBOK /151 BbIYUCIEHUS JOXOAHOCTU NO dobloyepcam Ha NpOoLEeHT-
Hble CTaBKu

d_exp_end t [lata OKOHYaHWs NCMOTHEHNS NHCTPYMEHTa

enforce_ims_half_netting i1 Mpu3HaK yunTbIBaTL PUCKU MEXMECAYHOTO Cnpeaa no npaswsy "nosyHeT-

T70". 1 - ga; 0 — HeT.

tas_base_fut_isin_id i4 MpeHTtndpmkatop (isin_id) BA-hbtouepca ans TAS-hbrodepca (B mekywel
Bepcuu HeAOCMyriHo)

MpumeyaHus:

* CocTosiH/E ceccumn umeet NPUOPUTET Haf, COCTOAHMEM UHCTPYMEHTA. TO eCTb, EC/IN CECCUA HAXOAUTCA B COCTOAHUN «NPUOCTaHOB/IEHa»
NN «3aBepLueHa», To Mo BCEM UHCTPYMEHTaM Hefb3s ToproBaTtb, HE3aBMCUMO OT 3HaYeHus state B UHCTPYMEHTE.

« [one state MOXET NPUHUMAThL CiefytoLLe 3HAYEHNS:
0 Ceccusi N0 3TOMY MHCTPYMEHTY HazHaueHa. Henb3si CTaBUTb 3asiBKW, HO MOXHO YA&/ISITb N0 3TOMY VHCTPYMEHTY.
1 Ceccusi Mo 3TOMY UHCTPYMEHTY MAET. MOXHO CTaBUTb U yAANSATb 3as1BKU MO 3TOMY MHCTPYMEHTY.
2 TpuocTaHoBKa TOProB MO BCEM MHCTPYMEHTaM. Henb3si CTaBUTh 3asiBKW, HO MOXHO YAasisiTh.
3 Ceccus No 3TOMy MHCTPYMEHTY NPUHYAUTE/NbHO 3aBeplieHa. Henb3s CTaBuUThb 1 YAaIsaTh 3asBKY N0 3TOMY UHCTPYMEHTY.
4 Ceccus No 3TOMY WHCTPYMEHTY 3aBepLUeHa No BpeMeHu. Henb3sa CTaBuTb 1 yAaIsATh 3asiBKY N0 3TOMY UHCTPYMEHTY.
5 TpuocTaHoBKa TOProB MO 3TOMY MHCTPYMEHTY. Hefb3sl CTaBUTb 3asiBK1, HO MOXHO YAa/1sATh N0 3TOMY MHCTPYMEHTY.
6 CrapToBasi ayKUMOH OTKPbITUS MO 3TOMY MHCTPYMEHTY. MOXHO CTaBUTb U YAASISATb 3asBKM MO 3TOMY MHCTPYMEHTY.
7 AYKUMOH OTKPbITYSI O 3TOMY UHCTPYMEHTY 3aBEpLLEH.
8 Ceccusi N0 3TOMY MHCTPYMEHTY MAET. MOXHO CTaBWTh 3asiBKV B 3aKPbITVE MO 3TOMY UHCTPYMEHTY.
9 AYKUMOH OTKPbITVSI O 3TOMY UHCTPYMEHTY UAET. MOXHO CTaBUTb 3aBKU B 3aKPbITUE MO 3TOMY MHCTPYMEHTY.

* lone signs ABM1SeTCA GUTOBOI MacKoi 1 MOXET npnHUMaThb crnegyrune sHa4eHua:

0ox1 Mpu3HaK TOProBv B AOMO/HUTENBHYIO TOProBYHO CECCUIO (BEYEPHIOK/YTPEHHIOH)

0x10 Mpr3HaK aHOHUMHOW TOProBan

0x20 Mpr3HaK HeaHOHUMHO TOProBx

0x40 Mpr3HaK TOpros/v B OCHOBHYHO CECCUI0

0x100 Mpu3HaKk MHCTPyMeHTa-CBA3KN

0x4000 OpHoAHEBHbIV hblovepcHbI KOHTPaKT ¢ asTonponoHrauvei (CFD - Contract for difference)

0x10000 KanengapHblii cnpeg,

0x40000 Mpu3Hak KonnarepasibHOro UHCTPYMEHTa

0x80000 VcnonHeHve B BeYEPHWIA NN MPOMEXYTOUHBIVA K/TUPUWHT:
o 0 - BEUEPHUI KINPWHT
0 1 - NPOMEXYTOUHBIA KNPUHT

0x100000 TAS-thbtouepc (B mekyuwjeli sepcuu HeO0CMyIHO)

* Mone multileg_type MOXET NPUHUMATb CeayoLMe 3HAYEHUS:
0 OG6blYHbIi UHCTPYMEHT - HE CBS3Ka
3 KaneHngapHblii cnpeg,

« Mone is_trade_evening ABNsieTcsi GBUTOBOI MaCKO:
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0 WHCTpYyMeHT He TopryeTcs
1 VIHCTpYMEHT TOpryeTcsi B BEHEPHIO CECCUI0
2 VIHCTPYMEHT TOpryetcs B [JHEBHYIO CECCUID

* 3HaueHve noss roundto B TEXHUYECKMX CAEMKAX UCTIOTHEHUSI MOXET COAepXaTb PasHoe KONMYeCcTBO 3HAKOB Noc/ie 3ansToil. 3To 3aBUCUT
OT creumnguKaLmm KOHTpakTa.

4.15.1.3. Ta6nuua fut_vch: CnpaBouYHUK TOpryembix akTuBoOB (thblovepcbl)
Ta6nV|u,a COAEePXNT CnpaBOYHUK 6a30BbIX KOHTPaKTOB A/19 NHCTPYMEHTOB.

Ta6n. 43. Nona tTa6nuybl fut_vch

Mone Tun OnucaHvne

repllD i8 CnyxebHoe nose nogcucTeMbl penmkalmm

replRev i8 Cnyxe6bHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe none nogcucTemMbl penkaumm

base_contract_code c25 Kof 6a30BOro aktuea.

name c75 HaunmeHoBaHve

exec_type cl Tvn ncnonHeHua

curr c3 BasiioTa KoTMpoBaHWs

trade_scheme cl dopma TOpros

section c50 HavmeHoBaHuve Cekuun

rate_id i4 MaeHTudomkarop Kypca

base_contract_id i4 Yncnosoii nageHtTudmkarop 6a3oBoro KOHTpakTa

SECCODE cl2 Ko SECCODE 1a6nmupl SECURITIES wnto3a ASTS. 3HayeHue no ymon-
YaHuo NULL.

signs i4 Mone npusHakos

negative_prices i1 MpU3HaK orpaHNYEHNst OTPULIATESbHBIX LIEH.

option_model i1 Mogenb LeHoobpa3oBaHns OMLYOHOB.

asset_class i4 Tvn 6a30BOro akTMBa.

board_md c4 MaeHTudmkatop pexuvma topros SECBOARD u3 wno3a ASTS.

MpumeyaHus:

« [None exec_type MOXeT NPpUHUMATb Cefytoline 3Ha4YeHNs:
| PacueTHbIli
T T[ocTaBka akumin Yepes Toprosyto cuctemy ASTS
D TMocrtaBka gpyrum cnocobom (B faHHOE BPeMsi He UCMO/b3yeTcsl)
« [Mone trade_scheme MOXeT NpyHUMaTh Criefiytolme 3HaYeHns:
F C nonHbim obecneyeHrem
G C 3asiorom
« [None signs sABNsieTCs GUTOBOI MACKOI U MOXET NPUHUMATL C/iefytoLLMe 3HAUYEHUS:
0x1 VcnonHeHve B BEYEPHUIA UM MPOMEXYTOUHbIA KNNPUHT: O - BEUEPHUIA KITMPUHT; 1 - MPOMEXYTOUHbIV KITUPUHT
0x2 [Mpu3HaK OTHECEHMWS MHCTPYMEHTa K MHOCTPaHHbIM: O - He MHOCTPaHHbIi; 1 - NHOCTPaHHbIN
0x4 TMpusHak TAS-thbiodepc: O - He TAS-obtovepc; 1 - TAS-hbtovepc (B mekywel sepcuu HEA0CMYIHO)
« [None negative_prices MOXET NPUHUMAaTb CNEAYIOLLME 3HAYEHUS:
0 LleHbl chbloyepcoB, LeHOBbIE FPaHNLbl U CTPaiK1 OMUMOHOB OrpaHUYeHbl MONOXKUTENbHBIMY 3HAYEHNAMMN
1 LieHbl (hblouepcoB, LEHOBbLIE FPpaHnLbl U CTPalikv OMLMOHOB HE OfPaHUYEHbI
* [Mone option_model MOXeT NpMHMMAaTL CreaytoLLe 3HaUYEHUS:

0 Mogenb bnaka-Lloynsa
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1 Mogens bawense

* [Mone asset_class moxet npuHMMaTb cnepyruine sHa4eHus:

1 Akuusa

2 Bajora

3  O6nurayus
4 WHpekc

5 ToBap

6 TpoueHTHas cTaska

Ta6n. 44. Nonsa Taénuubl fut_instruments

4.15.1.4. Ta6nuua fut_instruments: CnpaBoOYHUK MHCTPYMEHTOB

Mone Tun OnucaHne

repliD i8 CnyxebHoe none nogcucTembl penkaumm

replRev i8 CnyxebHoe none nofcucTeMbl pennkaumm

replAct i8 CnyxebHoe nose nogcucTeMbl penmkawmm

isin_id i4 YHVKa/TbHbIN YACTOBOW UAEHTUNKATOP NHCTPYMEHTa

short_isin c25 KOpOTKMiA CUMBOJIBHBINA KOA, MHCTPYMEHTA 4715 MHDOPMALMOHHBIX CUCTEM

isin c25 CUMBO/IbHBI KOL, UHCTPYMEHTA

name c75 HavmeHoBaHWe MHCTpyMeHTa

inst_term i4 CwmeLleHmne oT crnoTta

base_contract_code c25 Kof 6a30BOro akTuea.

settlement_price_open d16.5 PacueTHas LeHa Ha Hayaso ceccuu.

roundto i4 KonnuecTtBo 3HaKoB nocne 3anaToli B LeHe

min_step d16.5 MVHUManbHBINA War UeHbl

lot_volume i4 KonuuecTtso eanHuL, 6a30BOro aktusa B MHCTPYMEHTe

step_price d16.5 CTOUMOCTb LUara LieHbl

last_trade_date t [lata okoHYaHWA obpalleHns UHCTPYMEeHTa.

is_spread i1 Mpu3Hak BXOXAEHNA diblovepca B MeXMecsyHbIi cnped. 1 — BxoauT; 0 —
He BXoauT

d_exp_start t [Jata Hayana UCMoNHEHNA NHCTPYMEHTA.

percent_rate d6.2 MpoLeHTHasn cTaBka A/1s pacyeTa BapuaLoHHOV MapXu No NPOLEeHTHbIM
hbrouepcam

settlement_price d16.5 PacueTHas LeHa nocne nocnesHero KAupuHra.

signs i4 Mone npu3HakoB

multileg_type i4 Tun cBA3KK

legs_qty i4 KonnyecTBo MHCTPYMEHTOB B CBA3KE

step_price_clr d16.5 CTOMMOCTb Luara LieHbl Be4epHero KanpuHra

step_price_interclr d16.5 CToMMOCTb Lara LieHbl MPOMEXYTOYHOTO KMpUHra

step_price_curr d16.5 CTOMMOCTb MMHVMM&J/IbHOIO Llara LieHbl, BbipakeHHas B BastoTe. Mcnosb-
3yeTcs 4719 KOHTPaKTOB C payeTaMu B Ba/TlOTe, A/15 py6/1eBbIX KOHTPaKTOB
3HaueHue coBnagaeT co step_price.

pctyield_coeff d16.5 KoadhchuumeHT Ansa BbluncieHns OX0AHOCTY No hbloYepcam Ha NPOLEHT-
Hble CTaBKW

pctyield_total d16.5 Cymma CTaBOK 4151 BbIYUCNEHUS OXOAHOCTU NO hbloyepcam Ha NPOLLEeHT-
Hble CTaBKu

series_type cl Tun cpoyHoCcTH gobtovepca. M - MecsiuHbIi; Q - KBapTaslbHbIiA.

enforce_ims_half_netting i1 Mpu3HaK yunTbIBaTb PUCKA MEXMECSAYHOTO Cnpega rno npasusy "nonyHeT-
T10". 1 — ga; 0 — HeT.

tas_base_fut_isin_id i4 MpenTtndomkatop (isin_id) BA-thbtouepca gns TAS-thbrodepca (B mekywel

Bepcuu HedocmyrHo)
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MpumeyaHus:

« 3HaueHvie nosisi roundto B TEXHUUYECKUX CAEIKAX MCMOSTHEHUS MOXET COZePXKaTb Pa3HOE KOJIMYECTBO 3HAKOB NOC/IE 3ansToii. ST 3aBUCUT
OT creuucmKaLymy KOHTpaKTa.

4.15.1.5. Ta6nuua fut_bond_registry: CnpaBo4yHMK napaMeTpoB CNOT-aKTUBOB

Ta6n. 45. NMona ta6nuuel fut_bond_registry

Mone Tun Onucaxune

repliD i8 CnyxebHoe none nogcMcTeMbl pennkaumm

replRev i8 CnyxebHoe nose nogcucTeMbl penmkawmm

replAct i8 CnyxebHoe none noAcucTemMbl pennkaumm

bond_id i4 YHVKa/TbHbIN YACTOBOW NAEHTUMNKATOP CMOT-aKTuBa
small_name c25 CVIMBO/IbHbIN KOf, CNOT-aKTuBa

short_isin c25 ISIN kopg, akumn/BbInyck o0b6Nuraumn/Kos BantoThbl
name c75 HaunmeHoBaHve crnoT-akTmsa

date_redempt t [Jata norawenus obnvraummn (NULL gns octasbHbIX)
nominal d16.5 HomuHan obnurauum/akumm

bond_type i4 Tun: akumsa/obnuraums/santota

year_base i2 Ba3sa pacueTa (yc/10BHOe KO/IMYeCTBO AHEN B rogy)
MpumeyaHus:

« TMone bond_type siBNsieTcA GUTOBOI MACKOI 1 MOXET NPUHUMATb CriefytoLye 3HaueHUs:

0x1 Akumnsa
0x2 O6nurauns
0x4 O6nuraums ¢ amopTtusaumei

0x800000 BasnioTta
4.15.1.6. Ta6nuua dealer: CnpaBoYHUK thupm

Tab6n. 46. Nona Ta6nuubl dealer

Mone Tun OnucaHue

repliD i8 CnyxebHoe nose nofcucTeMbl pennkawmm

replRev i8 Cnyxe6Hoe none nNoAcuCcTeMbl pensimkawmm

replAct i8 CnyxebHoe none nogcucTembl penkaumm

client_code c7 Kog knneHTa

name c200 HavmeHoBaHue mpmbl

rts_code c50 Kog PTC dompmbl

signs i4 Mone npusHakoB. 4 - pexuM 6/10kMpoBKN AgMUHUCTpaTopa Toprosoi Cu-
cTeMbl, 8 - pexum 610kMpoBky NasHoro Tpeiigepa PacueTHoi dupmbl

status i4 Mpu3Hak 060c061eHHOCTM pasgena

transfer_code c7 Kog cyeta fna nepeHoca nosuuum

exp_weight d3.2 Bec cueHapues skcnvpauun ansa b® B ntorosom 0. byaet npyMeHeH B

BEUYEPHUI KMPUHT

num_clr_2delivery i4 Ko/MMyecTBO KIMPUHTOB 0 SKCNVpauun A7 Hayana pacyeTa CleHapues
aKcnupauum no 6®. BygeT NpMMeHeH B BeYepHWIA KNMPUHT

margin_type i1 Pexunm mapxvposaHusa no pasgenam b®. 3 - MonyHertTo, 4 - HetTo. Byget
NPUMEHEH B BEYEPHWI KNNPUHT

calendar_spread_margin_type i1 Tun MapXunpoBaHnsa KaneHaapHbIX cnpefos Ans noptgena 6. 3 - Mony-
HeTTO, 4 - HeTTo. ByAeT npuMeHeH B BeUEPHUIA KNNPUHT

num_clr_2delivery_client_default i4 KonmyecTBo K/IMPUHIOB [0 3KCnupauun 418 Havana pacyeta cueHapues
KCMpauym Mo KAWeHTaMm - 3Ha4eHve No ymonyaHuo. byaeTt npumeHeH B
BEUEPHWIA KITUPUHT

exp_weight_client_default d3.2 Bec cueHapveB akcnvpauum B UToroBoM MO Ans KAMEHTCKUX pa3fesioB -
3HaYeHne No yMonyaHuio. ByAeT NpUMEHEH B BEYEPHUI KNMPUHT
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Mone Tun OnucaHune

coeff_im d16.5 KoadhcpumeHT utorosoro MO ana b®. ByaeT npuMeHeH B BeYepHUiA K-
PVHT.

check_limit_on_withdrawal i1 MpoBepka pocTtaTtoyHOCTM ob6ecneveHuss no Bb® npu BBOAE/BbIBOAE
cpeacts. 1 - [a, 0 - Het

limit_tied_money i1 CooTBeTcTBME TOProBoro numuTta bB® cymme cpeacts Ha pasgenax bo.
1 - NopaepxuBatb cootBeTcTBUE, 0 - HesaBnCUMbIA (BUPTYaulbHbIR) u-
MWT. BUpTyasibHbIVi IMMUT NO pe3y/nbTatam BeHePHEro KNMPUHIa MeHseTcs
TONbKO Ha BeNWMuuHy foxofalyobiTka. ByaeT npyMeHeH B BEUEPHWA Ku-
pVIHT

limits_set i1 MpoBepka gocTtatoyHoCTM NumnTa no B® npm noctaHoBke 3asBok. 1 - [a,
0 - Her

no_fut_discount i1 dnar 3anpeLyeHns NCnonb3oBaHNsA CKMAKN No herovepcam Ans noptdens
B®. 1 - 3anpert, 0 - HeT. ByaeT NpYMeHeH B BEYEPHWIA KITUPUHT

no_fut_discount_client_default i1 dnar 3anpeLLeHns NCnonb3oBaHusa CKUAKN No (iblovepcaM A5 KIMEHTOB -
3HaueHue no ymonyanuio. 1 - 3anper, 0 - HeT. ByaeT npyMeHeH B BEHEpHUIA
KIMPUHT

firm_id cl2 Kof, YyacTHuKa TOpros Ha CPOYHOM pPbIHKE

tm_name c200 HavmeHoBaHve YuyacTHUKa Topros

short_option_minimum_charge_ratio| d5.3 NHanBuAayanbHbIi KoadduumeHT Beca cueHapus SOMC.

ics_margin_type i1 TN MapXmMpoBaHUSA MEXKOHTPaKTHbIX cnpeaos. 3 - MNonyHeTTo, 4 - Hetto
MKC.

order_allowed_in_morning_session |il JocTtyn K TOpram B YTPEHHIO TOProBy0 CECCUI0.

MpumeyaHus:
* [Mone status siBISIETCA GBUTOBOI MACKOIA:

o 0x01 - Bpokepckas coupma Y

o 0x02 - O6ocobneHHasn bpokepckas cupma (ObP)

o 0x100 - B® ans knueHTa - pUANYEeCcKoro nuua

o 0x200 - B® ans knveHTa - HepesnaeHTa

o 0x10000 - HKL|

o 0x20000 — Cob6cTBeHHast Bpokepckas dvpma

o 0x40000 — KnueHTckasa bpokepckas upma

o 0x80000 - Cneub®

[Opyrvie 6UTbI coflepXar TeXHUYeckyto HhopmaLio

« lMone order_allowed_in_morning_session MOXeT NpyHUMaTh Criefytolme 3HaveHns:

0 [ocTyn K TOpraM B YTPEHHIO TOPTOBYH CECCUI0 OrpaHnyeH. 3anpeLLeHbl TOProBble onepaumm, Kpome onepauuii CHATUS 3asiBOK.

1 JocTyn K TOpram B YTPEHHIOK TOProByt0 CECCUIO paspeLleH.

Ta6n. 47. NMonA Ta6nuubl Sys_messages

4.15.1.7. Ta6nuuya sys_messages: Coo06LeHus TOProBoii cuctTembl

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTembl penkaumm
replRev i8 CnyxebHoe none nogcucTembl penavkauum
replAct i8 Cnyxe6bHoe none nofAcucTeMbl pensimkaumm
msg_id i4 YHVKauTbHbIN NAEHTUMKATOP CO06LLEeHNA
lang_code c8 A3bIK CO0OLLEHNS

type_id i4 Tun coobLueHns

moment t [Jata n Bpems permctpauym coobLleHus
text c255 KpaTtkunit TekCT coobLieHns

140



11.07.2024 PLAZA Il wnto3 Bepcua 7.27
Mone Tun OnucaHune
urgency i1 Mpu3HaK cpoYHOCTN COOBLLEHNSA
status i1 Cratyc coobLeHns
message_body c4000 MonHbIA TEKCT COOOLLEHNS
Tvnbl COOBLLEHWIA:
type_id TekcT Wwa6/oHa cCoo6LEeHns
4 YBakaemble K/IMEHTbI, EC/IN LieHa OCTaHEeTCs Ha TekyLleM ypoBHe B TedeHue #ShiftTimeMin# MuHyT, To Topru hbrovepca-
Mu #B®# 6yayT npnoctaHosneHsl Ansa #HomepPaclumpenus# pacumpenuns #FPAHVLA#Hel rpaHnLbl Anana3oHa OueH-
Ky LeHoBoro kopugopa n #PVICKOB#.
5 Topru chbtouepcamm #5# npuoctaHoBeHbl AN #HomepPaclwmpenns# paclumnperus #FPAHULA#Hel rpaHnsl avana-
30Ha OLeHKM LieHoBOoro kopugopa v #PVICKOB#.
6 Toprn dbtodepcamu #bB®# Bo306HOBNEHbI. HoBble #[PAHVILA#HME ueHOBble rpaHuubl cocTaenstoT: #UpCotir/
DownCotir#, HoBas cTaBka #NEWRATE#.
Cpegactsa O coctaBnstoT #AmountGO# #valuta#, nsmeHeHne k npegpigylwemy aHio #DiffAmountGO# #valuta#.
Toprv hbtouepcamu #5P# npnocTaHoOBEHDI.
Topru (pblouepcamu #5P# BO306HOBNEHBI.
11 Cn1CcoK y4aCTHUKOB, NMPeA0CTaBAAOLLMX KOTUPOBKY Ha 60nblune o6bemsl - https://www.moex.com/s2996
12 BHumaHnne! CerogHa nocnefgHuii AeHb obpaweHns u akcnupauun #TEKYLWMECALU# #HEOENbHbIE?HegenbHbIx#
#AMEPUWKAHCKUX/EBPOMENCKUX# #MAPXXWPYEMbIX/NMPEMUANBHbBIX# #PACUYETHbLIX/MOCTABOYHbIX# on-
LIMOHOB Ha akuumn (#bd#).
13 Ceiluac MOXHO CH/MATb 3asiBKU.
14 Hauano texHuyeckoro nepepbisa B 14:00.
15 Topru Bo306HOBSATCS B 14:05. Ceifiuac MOXHO CHMAaTb 3asBKU.
17 Kypcbl BantoT gns pacyeta Bapmapku u MO B gHeBHOW knupuHroBoii ceccum: 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 ana pacyeta Bapmapxu n O B BeuepHeint knupuHrosoi ceccumn: CAD=51.88280, CHF=76.18050,
EUR=76.22500, GBP=84.79190, HKD=9.03970, JPY=0.53061, TRY=3.75870, USR=72.08270.
19 OnpepeneHa LeHa UCMOoMHeHus. ..
20 BHvMaHwue! CerogHsi B NPOMKVPUHT UCTIONHAETCA. ..
500 CBO6GO/HbIV TEKCT 415 WTaTHbIX CO0OLLEHNIA
501 CBOGOHBIN TEKCT A1 HELUTATHbIX COOBLLEHWIA

4.15.1.8. Ta6nuuya opt_sess_contents: CipaBo4YHUK TOPryemMbIX MHCTPYMEHTOB (OMNLUUOHbI)

Tabnuua cogepXuT CNPaBOYHNK UHCTPYMEHTOB, Ha3HAYEHHbIX K TOpram B CECCUI0.

Ta6n. 48. NMonsa Ta6bnuubl opt_sess_contents

Mone Tun OnucaHue

repllD i8 CnyxebHoe nose nogcucTeMbl penmkalmm

replRev i8 CnyxebHoe none noAcucTembl penvkaumm

replAct i8 CnyxebHoe none nogcucTembl penkaumm

sess_id i4 MaeHTndmkaTop TOproBoi ceccum

isin_id i4 YHVKasIbHbIN YACI0BOW NAEHTUUKATOP NHCTPYMEHTA

isin c25 CVMBO/IbHbIN KO UHCTPYMEHTA

short_isin c25 KOpOTKMiA CUMBOJIBHBINA KOA, MHCTPYMEHTA 4715 MHDOPMALMOHHBIX CUCTEM
name c75 HavmeHoBaHWe UHCTpymMeHTa

base_contract_code c25 Kof 6a30BOro aktuea.

fut_isin_id i4 Kof dhbro4epCHOro MHCTPYMEHTa

settlement_price_open d16.5 PacueTtHas ueHa (TeopeTuyeckas LeHa OnuyoHa) Ha Hayasio CecCuun.
base_im_covered_sell d16.2 Ba3osoe 'O nog, ogHy NOKpbITYIO No3uuuio nognucuvka (pyo).
base_im_sell d16.2 Baszosoe 'O nog, o4HY HENOKPLITYHO NO3MLUMI0 nognucunka (pyo).

put i1 Tun onuwmoHa. 0 - Call onuunoH,1 - Put onunoH

strike d16.5 LleHa ctpaiik
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Mone Tun OnucaHune

roundto i4 KonnuecTBo 3HaKoB nocsne 3anaToli B LeHe

last_trade_date t [lata okoH4YaHWA obpalleHns MHCTPYMEeHTa.

signs i4 Mone npusHakos

settlement_price d16.5 PacueTHas ueHa (TeopeTuyeckas LieHa OnuMoHa) nocne nocaegHero K-
puHra.

base_im_buy d16.2 Ba3osoe 'O nog, NoKynky Mmap>Xxvpyemoro onuuoHa.

option_series_id i4 MaeHTuchmKaTop OMNLMOHHO cepun

state i4 CoCTOsiHME TOProB MO UHCTPYMEHTY.

MpumeyaHus:

e [lone signs SIBNSieTCA GUTOBOI MacKoit n npnHUMaeT cnepyruine sHa4eHunA:
0x1 Mpu3Hak TOProenx B AONOMHUTE/NBbHYKO TOPTrOBYIO CECCUI0 (BEYEPHIOK/YTPEHHIOK)
0x10 [lpu3HaK aHOHWMHO TOProB/N
0x20 [Mpu3HaK HeaHOHVMHO TOProB/N
0x40 [lpu3HaK TOProBNN B OCHOBHYHO CECCUI0
* [lone state moxeTt NpuHMMaTb cneayruine sHa4eHus:
0 Ceccus no 3TOMY UHCTPYMEHTY Ha3sHa4yeHa. Henb3s ctaBuTb 3a8BKM, HO MOXHO yaanAaTb N0 3TOMY UHCTPYMEHTY.
1 Ceccus No aTOMY MHCTPYMEHTY UaeT. MOXHO CTaBUTb U YAaISATL 3asiBKU MO 3TOMY UHCTPYMEHTY.
2 anOCTaHOBKa TOpPros No BCEM UHCTPYMEHTaM. Henb3s cTaBuTb 3a8BKM, HO MOXHO yoanAaTb.
3 Ceccusi N0 3TOMY MHCTPYMEHTY NMPUHYAMTENBHO 3aBepLueHa. Henb3sa cTaBuTb U yaansTb 3asBKW N0 3TOMY UHCTPYMEHTY.
4 Ceccusa no 3TOMY MHCTPYMEHTY 3aBepLleHa No BpeMeHU. Henb3s ctaButb 1 yaanAaTb 3aABKU MO 3TOMY NUHCTPYMEHTY.
5 TlpuvocTaHoBKa TOPros Mo 3TOMY MHCTPYMEHTY. Henb3a cTaBuTb 3a9BKU, HO MOXHO YA4aNATb M0 3TOMY MHCTPYMEHTY.
6 CrapToBaUl ayKLMOH OTKPbITUSA MO 3TOMY MHCTPYMEHTY. MOXHO CTaBUTb 1 YAANATL 3asiBKU MO 3TOMY UHCTPYMEHTY.
7  AYKUMOH OTKPbITUSA MO 3TOMY UHCTPYMEHTY 3aBepLUEH.
8 Ceccusa no 3TOMY UHCTPYMEHTY NAET. MOXHO CTaBuUTb 3a8BKK B 3aKpbITE MO 3TOMY UHCTPYMEHTY.
9 AYKUMOH OTKPbITUA NO 3TOMY UHCTPYMEHTY UAET. MOXHO CTaBUTb 3asBKWN B 3aKPbITUE MO 3TOMY UHCTPYMEHTY.
4.15.1.9. Ta6nuua opt_vch: CnpaBoYHUK TOPryemMbiX akTMBOB (OMLUNOHbI)
Tabnuua cofepXuT cnpaBoYHNK 6a30BbIX KOHTPAKTOB A/151 UHCTPYMEHTOB.

Ta6n. 49. NMonsa tTaénuubl opt_vch

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nofcucTeMbl pennkaumm
replRev i8 CnyxebHoe nosne nogcucTeMbl penmkawmm
replAct i8 CnyxebHoe none nogcucTeMbl penkaumm
base_contract_code c25 Kof 6a30BOro akTuea.

name c75 HaumeHoBaHve

exec_type cl Tvn ncnonHeHusa

curr c3 Bantota KoTmpoBaHus

trade_scheme cl dopma Topros

rate_id i4 MpeHTudmkaTop kypca

base_contract_id i4 UncnoBoii naeHtTudmkaTop 6a3oBoro KOHTpakTa
negative_prices i1 Mpu3Hak orpaHnyeHns oTpuLaTesibHbIX LieH.
option_model i1 Mogenb ueHoo6pa3oBaHmsl OMNUMOHOB.
settlement_currency c3 Bantota pacyeTtoB

MpumeyaHus:
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+ lMone negative_prices MOXeT NPUHUMATbL CMEAYIOLLME 3HAUEHMS:

0 LUeHbl CbeOLIepCOB, LleHOBbIEe rpaHnLbl “ CTpaVIKI/I OnunoHOB orpaHu4YeHbl NOSTIOXNTENbHbIMU 3HAYEHNAMN

1 UeHbl thblo4epcoB, LEEHOBbIE rPaHuLibl U CTPAiKL ONLMOHOB HE OrpaHnyYeHbl

 [Mone option_model MOXeT NpuHUMAaTL CregytoLive 3HauYeHus:

0 Mopgens bnaka-Lloynsa
1 Mogens bawense

4.15.1.10. Tabnuua multileg_dict: CnpaBo4YHUK CBA30K

Ta6n. 50. Mona ta6nuybl multileg_dict

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nofcucTembl pennkaumm

replRev i8 CnyxebHoe nose nogcucTeMbl penmkalmm

replAct i8 CnyxebHoe none nogcucTembl penkaumm

sess_id i4 M aeHTudmkaTop TOproBoii ceccum

isin_id i4 YHUWKasIbHbIA YNCI0BOI KOf, CBA3KM

isin_id_leg i4 YHUKasbHbIN KOL, UHCTPYMEHTA, BXOASLLETO B CBSA3KY
qty_ratio i4 KoathdmumeHT KonuyecTsa

leg_order_no i1 MopsifoK HOrM B CBSI3KE. 3Ha4YeHne No ymonyaxmio 0.
MpumeyaHus:

* Cwmbicn nons qty_ratio COCTOUT B yKazaH1y KONMYeCTBa U HanpasieHnst UHCTPYMEeHTa, BXOAALLEro B CBA3KY: €C/IM 3HaveHwve qty_ratio > 0,
TO A@HHbIA MHCTPYMEHT BXOAMT B CBA3KY C TEM XEe HanpaB/eHNeM, C KakuM 1 3asBka Nno cBsi3ke, ecnu gty_ratio < 0 — ¢ NPOTMBONOMIOX-
HbIM. AGCONIOTHOE 3Ha4YeHve gty_ratio onpegensieT kO3aMULMEHT, Ha KOTOPbI YMHOXAeTCst KOIMYeCTBO eMHUL, UHCTPYMEHTa-CBSA3KN
B 3a51BKe AJ151 NO/TyYEHUs1 KONIMYecTBa eMHNL, MHCTpyMeHTa isin_id_leg.

4.15.1.11. Ta6nuua fut_intercl_info: MHdopmaymna o BapnaymoHHoii mapxe no pbtovepcam, paccHMTaHHOW No

pe3ynbrataM NPOMEXYTOYHOIO KUPUHra

Ta6n. 51. Monsa ta6nuubl fut_intercl_info

Mone Tun OnucaHve

repllD i8 Cnyxe6bHoe none nNofAcucTemMbl penkawumm

replRev i8 CnyxebHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe none nogcMcTeMbl penmkaumm

isin_id i4 YHVKasbHbI YACIOBOW NAEHTUUKATOP NHCTPYMEHTA

client_code c7 Kof knneHTa

vm_intercl d16.2 BapuauyoHHas mapxa, cnucaHHas uan nosiyYeHHast B MPOMEXYTOUHbIN
KTVPUHT

4.15.1.12. Ta6nuya opt_intercl_info: UHchopmauma o BapmaLMoHHOK MapXe U NPeMUm Mo onLuoHaM, paccumTaH-

HOI1 Mo pe3ynbTaTam NPOMEXYTOYHOIO KJIMPUHra

Ta6n. 52. Mona tabnuubl opt_intercl_info

Mone Tun OnucaHvne

repllD i8 Cnyxe6bHoe none noAcucTeMbl pensimkawmm

replRev i8 Cnyxe6bHoe none nogcucTembl penmkaumm

replAct i8 CnyxebHoe none nogcMcTemMbl pennkaumm

isin_id i4 YHWKa/IbHbIA YNCI0BOIN MAEHTUIMKATOP MHCTPYMEHTa

client_code c7 Kof knneHTa

vm_intercl d16.2 BapuauyoHHas mapxa, cnncaHHas uan nosiyyeHHast B MPOMEeXYTOUHbIN
KTVPUHT

premium d26.2 Pyb6neBas npemusi No ONUMOHY, MOslyYeHHas/CnMcaHHas B MPOMEXYTOY-
HbIV KNMPWHT. BktoyaeT B cebsi (hHAHCOBBIN pe3ynsTar UCNOMHEeHWS Mo-
3nLmUn.
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Mone Tun OnucaHune
premium_in_settl_currency d26.2 BantoTtHaa npemus no OnuuoHy, NoslydyeHHas/cnMcaHHas B MPOMEeXyTou-

HbI KNIUPWHT. BkAtoYaeT B cebs (PHAHCOBLIN pe3ynbTaT UCMOTHEHUS Mo-
3uLmn.

4.15.1.13. Ta6nuua opt_exp_orders: MopyyeHus Ha IKcnupaymio

Ta6n. 53. Monsa Ta6nuubl opt_exp_orders

Mone Tun Onucaxune

repliD i8 CnyxebHoe none nogcucTeMbl penkaumm

replRev i8 CnyxebHoe nosne nogcucTeMbl penmkalmm

replAct i8 CnyxebHoe none noAcucTemMbl pennkaumm
exporder_id i8 MaeHTrdmkaTop nopyyeHust Ha aKcnpauuio
client_code c7 Kog, knneHTa

isin_id i4 YHVKasbHbIN YACIOBOW NAEHTUUKATOP NHCTPYMEHTA
xamount i8 KonnuecTtBo akcnmpmpyeMbix No3uuuii

sess_id i4 MaeHTndmkaTop TOproBoi ceccum

date t [Jarta v Bpems

xamount_apply i8 KonnuectBo B NOpyYeHNAX HA MOMEHT NPOMEXYTOYHOTO KANPUHra

4.15.1.14. Ta6nuua fut_bond_nkd: HK[, Ha gaTy MCNO/IHEHUA CPOYHOrO KOHTPaKTa ¢ obsiMrauuei

Ta6n. 54. NMonsa ta6nuuybl fut_bond_nkd

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nofcucTeMbl pennkaumm

replRev i8 CnyxebHoe nose nogcucTeMbl pensmkawmm

replAct i8 CnyxebHoe none nogcucTembl penmkaumm

bond_id i4 Lincpposoii kog obnvraumm

date t [ata Bbinnarb! KyrnoHa

nkd d16.7 HKZ, Ha paTy Bbinnatbl KynoHa

is_cupon i1 Mpu3Hak: 0 - HK/, Ha gaTy MCNofIHEHUSI CPOYHOTO KOHTPpaKTa ¢ obnvraumei,
2 - HK[ Ha paty noctaBku obnuraumnm

4.15.1.15. Ta6nuya fut_bond_nominal: Pa3mepbl BbinjiaT HOMUHa/IbHOW CTOMMOCTM 0GUrayumn

Ta6n. 55. Mona ta6nuybl fut_bond_nominal

Mone Tun OnucaHvne

repllD i8 Cnyxe6bHoe none noAcucTembl penkaumm

replRev i8 CnyxebHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe nosne nofcucTeMbl pennkaumm

bond_id i4 Lincpposoii kog obnuraumm

date t [Jara Bbinnarbl KynoHa

nominal d16.5 Pasmep BbInnaT HOMWHaIBLHON CTOMMOCTK

face_value d16.5 Pasmep ocTaTouHOli HOMUHAILHOW CTOMMOCTY 0GUraLmm

coupon_nominal d8.5 CTOUMOCTb KynoHa B % OT HOMUHana

is_nominal i1 Mpu3Hak 3anucu B Tabnuuax HoMmuHanos: O - Pasmep ocTaToyHoin HOMU-
Ha/IbHOM CTOMMOCTMW Ha AaTy UCMO/THEHNS CPOYHOIO KOHTpaKTa ¢ obnura-
umeit, 2 - Pa3mep 0CTaTO4HO HOMUHaNBbHOV CTOMMOCTU Ha AaTy NoCTaBKu
obnuraumu.

4.15.1.16. Ta6nuya fut_bond_isin: CnpaBo4YHUK COOTBETCTBUA UHCTPYMEHTOB CNOT-aKTUBaMm

Tab6n. 56. Mona ta6nuybl fut_bond_isin

Mone Tun OnucaHvne
repllD i8 Cnyxe6bHoe none nNoAcucTeMbl pensimkaumm
replRev i8 Cnyxe6bHoe none nogcucTembl penkaumm
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Mone Tun OnucaHune
replAct i8 CnyxebHoe none nofcucTeMbl pennkaumm
isin_id i4 YHVKasbHbIN YACIOBOW UAEHTUUKATOP NHCTPYMEHTA
bond_id i4 YHVKa/TbHbIN YACIOBOM NAEHTUGMNKATOP CMOT-aKTuBa
coeff_conversion d5.4 KOHBEPCMOHHbIV KO3dhhMUMEHT

4.15.1.17. Ta6nuuya user: Nonb3oBarenn cUCTeEMbI

Ta6n. 57. Nona Ta6nuybl user

Mone Tun OnucaHne
repliD i8 CnyxebHoe none nogcucTembl penkaumm
replRev i8 CnyxebHoe none nogcucTeMbl pennkaumm
replAct i8 CnyxebHoe nosne nogcucTeMbl penmkalmm
login c20 JlorvH yyacTHuka Topros
start_date t Bpewms Havana gencTsuna normHa
end_date t BpeMsi OKOHYaHWs AeincTBuA normHa
client_code c7 CeMU3HaYHBbIN Kog, KIMeHTa
operation_mask i4 ButoBas macka. 3afaeT paspeLLeHns Ha BbINOTHEHWE onepaLmii:
e 2 - IMMVTVMPOBaHKE OTKPbITbIX NO3uLMIA No B®.
* 8 - lumutuposaHne B® (nepesog feHer). MoXeT 6bITb yCTaHOB/IEHO
TOMIbKO Onepatopom-P® niv AgMuHucTpaTtopom Topros.
* 16 - Bo3Bpar JeHer.
e 32 - JIMMUTUPOBaHNE K/INEHTOB.
e 128 - YcTaHOBKa OrpaHNYEHUiA MO K/IMEHTaM.
» 1024 - YcTaHOBKa OrpaHuyeHunii no 3asiBkam ans SMA norvHos.
lang i2 Kog A3blka gnsi coobLeHni
sma_flags i4 ButoBas macka (cm. Mpumeyanus):
» 1-/ 6uT - Cancel on Disconnect
« 2-i1 6uT - Cancel on DropCopy Disconnect
o 3-i 6UT - SMA-NOrUH.
sma_status i4 ButoBas macka (cm. MNprmeyaHus):
e 1-iA BUT - pa3peLumnTb/3anpeTuTb TOProBbIe onepauun 4as AormHa
* 2-/i 6UT - cCHUMATb/HE CHUMATb 3asBK1 NPV 3anpeTe TOProBbIX onepatuii
C norvHa.
aspref i4 MaeHTudmkatop nonb3osarens. a5 3asiBoK, NogaHHbIX oT SMA-foruHa -
naeHTndunkatop MASTER-normHa.
user_level i1 YpoBeHb N10rviHa Nonb30BaTens:

. 1-PO

. 2-BO

e 3 - KnueHt

password_expiration_date

[ata ncTeueHnsi cpoka feiicTBuUS naponsi.

MpumeyaHus:

« lMone sma_flags siBnsieTca 6UTOBOI Mackoii:

o 1-ii 6ut: 0 - Pexxum Cancel on Disconnect BbIk/IIO4EH A1 NorvHa, 1 - Pexxnm Cancel on Disconnect BK/IKOUYEH A5 TorMHa

o 2-i 6uT: 0 - Pexxum Cancel on Drop-Copy Disconnect Bbik/toueH ans noruHa, 1 - Pexxum Cancel on Drop-Copy Disconnect Bk/itoueH

[ANs orvHa

o 3-1 6uT: 0 - Pexxkum SMA BbIK/HOUEH 415 NTOTUHA, 1 - Pexxkum SMA BKOYEH 415 NIOTUHA.
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« [Mone sma_status sBnsieTcs GUTOBOI MACKOIA:

o 1-ii 6uT: O - pa3peLLaeT TOProBble onepawun 41s orMHa, 1 - 3anpeLLaeT TOproeble onepauum 4is NorHa

o 2-1 6uT: 0 - He CHMMATb 3asiBKM SIoTUHA npwv 3anpeTte TOProBbIX onepaunn ¢ NornHa, 1 - CHUMaTb 3asBKM NOrMHa Npu 3anpeTte TOProsbIX

onepauunmn ¢ noruHa.

Tab6n. 58. Mona Tabnuubl sess_option_series

4.15.1.18. Ta6nunuya sess_option_series: ONUMOHHbIE CEPUM NO CECCUAM

Mone Tun OnucaHvne

repllD i8 CnyxebHoe nose nogcucTeMbl penmkawmm

replRev i8 Cnyxe6bHoe none noAcucTeMbl penkaumm

replAct i8 CnyxebHoe nosie NoacuUcTeMbl penmkawmn

series_id i4 M peHTudmkaTop onuuoHHo cepum

underlying_id i4 MaeHTudmkaTop dbtovepca

base_contract_id i4 MpaeHTndmkaTop 6a30BOro KOHTpakTa

expiration_date t [ata 3aBeplieHunsi nepuoga NcnosiHeHus

expiration_anchor_date t flkopHas fata (gara aKcnupauymn onuyvoHHOW cepun)

days_to_expiration i4 KonuuecTtBo pabounx gHei (Mo MECTHOMY KaneHapto) A0 UCMOSTHEHNS

years_to_expiration f Bpems fo akcnvpauum onumoHa B A0NsX roga (kaieHaapHbIX AHel 40 aKe-
nMpauum/KonM4ecTBo AHel B rogy)

series_type cl Tvn cpoyHocTM onuuoHa. W-HefenbHblIl; M-MecsiuHbIi; Q-KBapTasibHbINA.

small_name c25 CUMBO/IbHbIN KOA,

strike_step d16.5 Lar cTalikoB

use_null_volat i1 1 - BK/IKOYEH peXuM pacyeTa Hy/ieBoi BoniatuiabHocTu, 0 - BbikntoyeH

sub_risk i1 1 - BK/IHOYEH pexuM yyeTa pucKoB No NogTo4YKaM pucka, O - BbiktoueH

volat_min d20.15 JIMMnT BONATUIBHOCTU MUHMMa/TbHBIiA

volat_max d20.15 JIMmMnT BONaTULHOCTU MaKCMMasTbHbIiA

volatility_risk f TekyLlas cTaBka pucka BONaTuIbHOCTU B A0ONSX

volatility_mismatch_risk f TekyLas cTaBka pucka paccor/iacoBaHus BOAaTUIbHOCTA B A0MAX

signs i4 [Mone npusHakos

a_black f MapameTp pacyeTta KpMBOIi BONaTuibLHOCTY No mogeny bnaka-Loynsa

b_black f MapameTp pacuyeTa KpuBOIi Bo/laTUILHOCTM No Mogenu bnaka-LWoynsa

c_black f MapameTp pacueTa KpyBOI BONATUALHOCTM MO Mogenu bnaka-Lloynsa

d_black f MapameTp pacuyeTa KpuBOI Bos1aTUILHOCTM No Mogenu bnaka-LWoynsa

e_black f MapameTp pacyeTta KpMBOIi BONaTuibHOCTY No mogeny bnaka-LWoynsa

s_black f MapameTp pacyeTta KpMBOIi BONaTULHOCTY Mo Mogenu bnaka-Loynsa

a_bach f MapameTp pacyeTa KpvBOIi BONATUILHOCTM MO Mogenu baiesnbe

b_bach f MapameTp pacyeTa KpyBOI BONATWULHOCTY N0 Mogenu ballense

c_bach f MapameTp pacyeTta KpvBOI BONATUILHOCTY NO Mogenu balwense

d_bach f MapameTp pacueTa KpuBOIi BONIATU/ILHOCTM MO Mogeny balwense

e_bach f MapameTp pacyeTa KpyBOIi BONATUILHOCTM MO Mogenu balwenbe

s_bach f MapameTp pacyeTa KpyBOI BONATULHOCTY N0 Mogenu ballense

m_bach f MapameTp pacyeTta KpvBOI BONATULHOCTY NO Mogenu balense

r f BespuckoBas npoLeHTHas cTaBka.

fixed_spot_discount f Cymma AMCKOHTUPOBAHHBIX 3HAYEHWI 0ObABMEHHbIX AEHEXHbIX MOTOKOB.

projected_spot_discount f CyMMa ANCKOHTUPOBAHHBIX 3HAYEHMWI NPOrHO3HBIX AEHEXHbIX MOTOKOB.

margin_style i4 Cnocob mapxupoBaHus onuuoHa. 0 - Mapxupyemblid; 1 - npemuasibHbIi.

settlement_type i4 Tun onuuoHa. 0 - pacyeTHbIiA; 1 - NOCTaBOYHbIN.

exercise_style i4 Cnoco6 ncnosHeHns onumoHa. 0 - amepukaHckuii; 1 - eBponeiickuid.

min_step d16.5 MUWHUMaNbHBIV War N3MEHEHNS LieHb.

step_price d16.5 CTOUMOCTb LUara LieHbl.
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Mone Tun OnucaHune

lot_coefficient i4 KoathcpumeHT, ykasbiBatowmii Ha 06bEM 6a30BOr0 akTuBa B KOTMPOBKE
KOHTpakTa 1 cTpaiikax oOnuuoHHON cepum.

interest_rate_risk_up f CTtaBKa paccorfiacoBaHvs NPOLEHTHOrO pucKa B CLeHapuu ABVKEHWS
CTaBKM I BBEPX.

interest_rate_risk_down f CraBKa paccorniacoBaHusi NPOLEHTHOro pucka B CUEHapun ABUKEHUSA
CTaBKu I BHU3.

step_price_curr d16.5 CToMMOCTb Wara LeHbl B BasitoTe. cnonb3yeTcs A1 KOHTPaKToB C pa-
yeTamu B BaslloTe, A7 Py6/eBbIX KOHTPAKTOB 3HauYeHue cosnajaer co
step_price.

underlying_price d16.5 Tekywiasa ueHa cnoTt MHCTPYMEHTA, a B [leHb 3KCnnpauum - LieHa Huxene-
Xallero akTuea, OTHOCUTENBHO KOTOPOi ByAyT NCNOMHEHbI ONUMOHbI (MO-
[POGHOCTY CM. B COOTBETCTBYHOLLEN CneuuduKaLum KOHTPakTa).

lot_volume i4 KonnyecTtBo eanHuL, 6a30BOr0 akT1Ba B MHCTPYMEHTE.

sess_id i4 MaeHTrndmkaTop TOproBoii ceccum

step_price_clr d16.5 CTOMMOCTb Liara LieHbl BEHEPHETO K/IMPUHTa.

step_price_interclr d16.5 CTOMMOCTb Luara LieHbl MPOMEXYTOYHOTO K/TMPUHTa.

r2

Be3puckoBas ctaBka FX2 BantoTHoli napbl FX2/FX1 (ons npeMuasnibHbiX
OMLMOHOB Ha Ba/llOTy); CTaBKa AMBUAEHAHOM AOXOAHOCTU g (418 Npemu-
a/IbHbIX OMUMOHOB Ha UHAEKC).

interest_rate2_risk_up

CTaBKa paccorfiacoBaHva MPOLEHTHOTO puCcKa B CLEeHapuu ABVDKEHWS
CTaBKW 2 BBEPX.

interest_rate2_risk_down

CTtaBka paccornacoBaHusi NMPOLEHTHOrO pucka B CUEHapUX OBWKEHMS
CTaBKM 2 BHU3.

Mpumeyanus:

« [None signs saBnseTcs 6GUTOBOI MAacKON N MOXET NPUHUMATL C/edytoLme 3HaUYEHUS:

0x1 VcnonHeHve B BEYEPHUI UM NPOMEXYTOUHbINA KAMPUHT: O - BEUEPHUIA KIMPUHT; 1 - NPOMEXYTOUHbINA KNUPUHT

Ta6n. 59. Mona Tabnuybl investor

4.15.1.19. Ta6nuya investor: CnpaBoOYHUK KJINEHTOB

Mone Tun OnucaHue

repllD i8 CnyxebHoe nosne nogcucTeMbl penmkalmm

replRev i8 CnyxebHoe none nofAcucTeMbl pennkaumm

replAct i8 CnyxebHoe none nogcucTeMbl penkaumm

client_code c7 Kog, knuenTa.

name c200 HaumeHoBaHve KveHTa.

calendar_spread_margin_type i1 Tun MapXxupoBaHUsa KausleHAapHbIX CNpesoB Ans kaneHTa. 3 - MonyHeTTo,
4 - HeTT0. ByAeT NnpuMeHeH B BEYEPHUI KITUPUHT.

is_blank i4 Mpu3Hak pasgena-6onBaHkn AN OHNAVH-perncTpauum.

short_option_minimum_charge_ratio| d5.3 MHavemayanbHbin koadduumeHT Beca cueHapus SOMC.

ics_margin_type i1 TN MapXMpoBaHUA MEXKOHTPaKTHbIX cnpeaos. 3 - MNonyHeTTo, 4 - HeTto
MKC.

coeff_im d16.5 KoathdmumeHT utorosoro rO.

no_fut_discount i1 dnar 3anpeLyeHns Ucnosb3oBaHnsa CkMakn no dbtodepcam. 1 - 3anpert, 0
- Het.

num_clr_2delivery i4 KonuyecTBo K/IMPUHIOB A0 3KCnupauuu A5 Hayana pacyeTa cueHapues
3KCnMpauuu.

exp_weight d3.2 Bec cueHapueB akcnvpaumu B utorosom MO.

xstatus i8 Mpu3Hakn pasgena, pacluMpeHHoe.

MpumeyaHus:

« [Mone xstatus ABISETCA GBUTOBOI MACKOIA:

o Ox1-4Y

o 0x2 - O60c06NEHHBbIN
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o 0x4 - bpokepckas upma Tuna 4y
o 0x80 - dunsnyeckoe nuLo

o 0x100 - KOopuguyeckoe NULIO

o 0x200 - Hepe3ngeHT

o 0x2000 - NNC (MHaMBUAYyanbHbIi MHBECTULMOHHBIN CYET)

o 0x4000 - NMpu3Hak paspeLLeHnst Kpocc-CAeNoK AN afpecHbIX 3asBOK. 1 - Kpocc-cAenkn paspelleHsl; 0 - Kpocc-CAenku 3anpeLyeHsol

o 0x8000 - /Ino 6e3 rpaxaaHcTBa

o 0x20000 - Co6CTBEHHbIN

o 0x40000 - KnueHTckmit

o 0x80000 - Cneu.bd

o 0x10000000 - lononHWTeNbHbIi COBCTBEHHBIV pasaen

o 0x10000000000 - KeanudmumpoBaHHbIi IHBECTOP

o 0x40000000000 - CHATL NaccuMBHYO 3asBKYy NpW Kpocc-caernke
4.15.1.20. Ta6nuya fut_margin_type: Tun mapxupoBaHus

Ta6n. 60. Mona ta6nuybl fut_margin_type

Mone Tun Onucaxune

repliD i8 CnyxebHoe nose nogcuUcTeMbl penmkalmm

replRev i8 CnyxebHoe nosne nogcucTeMbl penmkalmm

replAct i8 CnyxebHoe none noAcucTeMbl pennkaumm

code cl2 PacueTHbIli Kog nin Kog Bpokepckoii drpmbl

type i1 MpusHak PK/B® (0 - PK, 1 - B®)

margin_type i1 Tvn mapxuposaHus. 2 - bpyTTo, 3 - NMonyHeTTo, 4 - HeTTo.

UCP_type i1 Mpu3sHak npuHagnexHoctn PK k EguHomy Myny.

prohibit_coeff d16.2 KoadpchunumeHT 3agomkeHHocTn no PK/B®/pasgeny. 3agaer makcmasnb-
HOe COOTHOLLEHWNEe pa3Mepa OTpULaTe/IbHOro CBO60AHOMO IMMUTa K TOPro-
BOMY /IMMWTY, MO NPEBbILLEHNN KOTOPOro CUCTEMA CTaBWT 3anpeTbl Ha Bbl-
nosiHeHne onepauuii. Pexxiim 3anpeta onpegensietcs nosem prohibit_type.

prohibit_type i4 Twvn aBTOMaTMyeckoro 3anpeta Ansa PK:
* 1 - 3anpeT OTKPbITUSA NO3NLNIA
* 2 - 3anpeT BbICTaB/IeHWs 3a51BOK.

settlement_account_type i1 Tun PacuyetHoro Koga. O - co6¢cTBeHHbIN PK, 1 - knneHTckuin PK, 2 - PK
Tina ay.

operator_input i1 Bnoknposka no PacuyeTHomy Kogy, BbicTaBneHHas AgmuHuctpatopom TC.
0 - oTKNtOYEHa, 1 - BK/IlOYeHa.

MpumeyaHus:

 [Mone operator_input MOXeT NpuHMMaTh 3HaueHue: 0 - 6/10KMPOBKa OTKNOYEHA, 1 - 6/10KMpoBKa BKNOYEHA. [pu BKIKOYEHUMN pexmma 6/10-
KMPOBKV aBTOMaTUYECKN CHUMAIOTCS 3a5BKW, BbICTAB/IEHHbIE CO BCEX KIMPWHIOBLIX pasfenos b®, npusssaHHbIX K 6510kmposaHHoMy PK.
CHsATbIE 3a5BKM B Mosie xstatus nomeyvarotcs cneuyanbHbiM npu3Hakom - OperatorinputSA (0x1000000000000). B pexume 6510KMpoBKM
yCTaHaB/MBaETCA 3anpeT Ha nogady NobbiX TOProBbix koMaHAg B TC € yka3aHVWeM K/IMPUHIOBbIX pasfenos 6pokepckunx hupm, npmssasaH-
HbIX K faHHoMy PK, a Taioke 3anpeLueH nepeHoc nosuuuii mexay b®. B 3asiBkax 1 caenkax, chopmrpoBaHHbix No PK AgMUHUCTpaTopoMm
TOProB B pexvme G/IOKMPOBKY, B NoNsx xstatus (B 3asiBkax) v xstatus_sell nnu xstatus_buy (B caenkax) NpocTaBniseTcs cneunanbHbli

npu3Hak - OperatorinputSA (0x1000000000000).

4.15.1.21. Ta6nuua fut_settlement_account: PacueTHblii Kog

Ta6n. 61. Nona ta6nuybl fut_settlement_account

Mone Tun OnucaHvne
repliD i8 CnyxebHoe nose noacucTeMbl penmkaymm
replRev i8 CnyxebHoe nosne nofcucTembl pennkaumm
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Mone Tun OnucaHune

replAct i8 CnyxebHoe none nofcucTeMbl pennkaumm
code c7 Kop, Bpokepckoit @upmbl unu KnueHtckuii Kopg,
type i1 MpusHak B® - 1, KnuewT - 2
settlement_account cl2 PacueTHbIi Kog,

4.15.1.22. Tabnuua sma_master: Mpueaska SMA-noruHa Kk MASTER-noruHy
Tabnuua cofepxut nHchopmauumio o npuesaske SMA-normHa K MASTER-10rmHy.

Ta6n. 62. Monsa Ta6nuubl sma_master

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nofcucTeMbl pennkaumm
replRev i8 CnyxebHoe nose nogcucTeMbl penmkawmm
replAct i8 Cnyxe6bHoe none nogcucTembl penkaumm
sma_asp c20 SMA-NOrvH.

sma_aspref i4 MpeHTndmkaTop SMA-noruHa.

master_asp c20 MASTER-n0rvH.

master_aspref i4 MaoeHTudmkatop MASTER-noruHa.

4.15.1.23. Ta6nuuya sma_pre_trade_check: HacTpoiiku npegsaputenbHbiX npoBepok SMA-noruHa
Tabnvua cogepXxnT nHdopmMaumio 0 HacTpoKax NpegBapuTesibHbIX MPOBEPOK SMA-NorMHa.

Ta6n. 63. NMona ta6nuubl sma_pre_trade_check

Mone Tun OnucaHune
repliD i8 CnyxebHoe none nogcucTembl penkaumm
replRev i8 CnyxebHoe none nofcucTembl pennkaumm
replAct i8 CnyxebHoe nose nogcucTeMbl penmkalmm
check_id i8 YHUKaNbHbIN nAEHTUMKATOP 3anucy.
sma_asp c20 SMA-NOrvH.
sma_aspref i4 MpeHTndmkatop SMA-norvHa.
check_number i1 Homep nposepku (1 - 7).
base_contract_code c25 Kopf 6a30BOro akTuea.
instrument_type i1 Tun gepusaTuea:

¢ 0 - duioyepc

e 1-0nuuoH

+ 3 - KaneHgapHsblii cnpeg
client_code_check c7 Kop knueHTa, yyacTByHOLLWi B NpoBepKe.
value d26.2 MpoBepoyHoe 3HaYeHue.

4.15.1.24. Ta6nuua clearing_members: Y4aCTHUKN KNUPUHTa
Tabnuua cogepXxuT nHopMaL Mo 0 6/10KMPOBKax Y4aCTHUKOB.

Ta6n. 64. NMNonsa ta6nuubl clearing_members

Mone Tun OnucaHvne

repllD i8 Cnyxe6bHoe none noAcucTemMbl pennkaumm
replRev i8 CnyxebHoe none nogcucTembl penkaumm
replAct i8 CnyxebHoe none nogcucTeMbl pennkaumm
code c2 Kopg, yyacTtHuka

lock_type i1 Tun 6/10KNPOBKM

lock_date t [Jata 6noknpoBku
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Mone Tun OnucaHune
name c200 HassaHue yyacTHuka
MpumeyaHus:

» Mone lock_type MoXeT npyHUMaTh cnegyolme 3HaueHns:

0  Het 610KMPOBKMU.

2 ﬂVIKBVIp,aLI,VIOHHbII?I HETTUHI B OTHOLUEHMM YYacTHUKa K/TMPUHTa.

11 TllpuocTaHOBKa K/IMPUHIOBOro OﬁCl'Iy)KVIBaHVIFI YyacTHMKa K/IMPUHra no npuymHe aHHy/IMpoBaHnA NNLEH3MN Ha OCYLLIECTBNEHNE NPOo-
CbeCCVIOHaJ'IbHOVI AEATENIbHOCTU Ha PbIHKE LEHHbIX 6y|V|ar.

4.15.1.25. Ta6nuua instr2matching_map: ConocraBnieHne UHCTPYMEHTOB MaTUUHIy
Tabnuua cnyxut s ConocTasIeHNs MHCTPYMEHTOB MaTUUHTY, Ha KOTOPOM OHU 06pabaTbiBatoTCs.

Tab6n. 65. Mona tabnuybl instr2matching_map

Mone Tun OnucaHune

repliD i8 CnyxebHoe none NogcucTeMbl penmkaumm
replRev i8 CnyxebHoe none nogcMcTeMbl penmkaumm
replAct i8 CnyxebHoe nose nogcucTeMbl penmkalmm
base_contract_id i4 UncnoBoii naeHtTudmkarop 6a3oBoro KOHTpakTa
matching_id i1 MpaeHTndomkaTop MaTumHra

4.15.1.26. Ta6nuya fut_exec_orders: MopyyeHnsa Ha UCNO/THEHNE OAHOAHEBHbIX (hbIOUEPCOB C aBTONPONIOHra-

yueii

Ta6n. 66. Mona Tabnuybl fut_exec_orders

Mone Tun OnucaHune

repliD i8 CnyxebHoe nose nofcncTeMbl pensinmkasmm

replRev i8 Cnyxe6Hoe none noAcucTeMbl pensimkaumm

replAct i8 CnyxebHoe nose nogcucTemMbl penkaumm

exec_order_id i8 MaeHTudmkaTop nopyyeHus Ha UCNoHeHne

client_code c7 Kog, knneHTa

isin_id i4 YHVKasbHbIN YACIOBOW UAEHTUUKATOP NHCTPYMEHTA

xamount i8 KonnuectBo KOHTPAKTOB, NOA/IEXALLMX UCTIO/THEHMIO (C YHETOM 3HaKa)
sess_id i4 MaeHTndmkaTop TOproBoii ceccum

xamount_apply i8 KonnuectBo B NOpyYeHNAX HA MOMEHT NPOMEXYTOYHOTO KNPUHra

date

[JaTta v Bpemsi nofaun/aMeHeHus NopyyeHus

4.15.1.27. Ta6nuua discrete_auction: NapamMeTpbl Ha3HaY€HHbIX AYKLUWOHOB OTKPbITUA

Ta6n. 67. Nona Ta6nuybl discrete_auction

Mone Tun OnucaHue

repliD i8 CnyxebHoe none nofcucTeMbl pennkaumm

replRev i8 CnyxebHoe nose nogcucTeMbl penmkalmm

replAct i8 Cnyxe6bHoe none nogcucTembl penkaumm

discrete_auction_id i8 MaeHTndmkaTop ayKumoHa OTKpbITUSA

sess_id i4 MaeHTudmkaTop TOproBoii ceccum

add_order_start t Bpems Hayana nprvema 3asiBoK B ayKLyOH OTKPbITUSA

add_order_finish_from t Hauasno nHTepBasia BpeMeHM, B TeHEHUE KOTOPOro NPOU30AAET NpekpaLLe-
HWe npriemMa 3asiBOK B ayKL/OH OTKPbITUSA

add_order_finish_till t KoHeL, nHTepBania BpeMeHW, B TeUEHME KOTOPOro NPOU30MAET npekpaLlle-
HWe nprieMa 3asBOK B ayKLVOH OTKPbITUSA

synchro_event_id_start i4 MaeHTudmkatop cMHxpocobbiTus "discrete_auction_add_order_started”

synchro_event_id_finish i4 MaeHTudmkatop cuHxpocobbiTus "discrete_auction_add_order_finished"
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4.15.1.28. Ta6nuuya discrete_auction_base_contract: Ba3oBble KOHTPaKTbl, HA3Ha4Y€HHbI€ B ayKLMOH OTKPbITUA

Tab6n. 68. Mona ta6nuybl discrete_auction_base_contract

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nofcucTeMbl peninkaumm
replRev i8 CnyxebHoe nose nogcucTeMbl penmkalmm
replAct i8 CnyxebHoe none nogcucTembl penkaumm
discrete_auction_id i8 M aeHTndmkaTop ayKuMoHa OTKpPbITHSA
base_contract_id i4 Yuncnosoli ngeHtTudmkatop 6a3oBoro KOHTpakTa
base_contract_code c25 Ko 6a30BOro KOHTpakTa.

4.15.1.29. Tabnuua session: NiHchopmaLusa o TOProBoii ceccuu

Tabnuua cogepXnT MHChOPMAaLIMIo O PACIMCaHUN CECCUiA.

Ta6n. 69. Nona Taénuybl session

Mone Tun OnucaHune

repliD i8 Cnyxe6bHoe none nogcucTembl penkaumm

replRev i8 CnyxebHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe none nofcucTeMbl pennkaumm

sess_id i4 MaeHTudmkaTop TOproBoii ceccum

begin t Bpemsi Hauana

end t Bpemsi okoHuaHns

state i4 CocTosiHne ceccuu

inter_cl_begin t Bpems Havyana npoMeXXyTO4YHOro KAMpuHra

inter_cl_end t Bpems OKOHYaHWs1 MPOMEXYTOUHOTO KAMPUHTa

inter_cl_state i4 CoCTOsIHME NPOMEXYTOYHOTO KMpUHra

eve_on i1 Mpu3Hak Toro, YTo AONONHUTENbHASA BEYEPHSASA ceccus byeT NpoBoAUTLCA
eve_begin t Bpems Hayana AonoHUTENbLHON BeYepHeii ceccum

eve_end t Bpems okoH4aHWs AONOMHUTENBHON BeYepHeit ceccum

mon_on i1 MpuW3Hak Toro, 4To AOMNOSHUTENbHASA YTPEHHSAS ceccusi GyaeT NPOBOANTLCS
mon_begin t Bpemsi Hayana A0MNoNHUTENLHOW YTPEHHel ceccun

mon_end t Bpems OKOHYaHWs AONOMHUTENbHON YTPEHHEl ceccum
pos_transfer_begin t Hauano nHTepsana nepeHoca no3numii

pos_transfer_end t KoHeL, nHTepBana nepeHoca nosvunii

MpumeyaHus:

Bepcua 7.27

« MMons pos_transfer_begin u pos_transfer_end 0603HauaioT nepuoj Bo Bpems TOProBoii ceccuu, B TeUeHUe KOTOPOro AeiCTBYeT 0co6blii
PEXMM 3aK/IHUEHUS CAE/OK N0 UHCTPYMEHTY C NOCTABKOI B TeKyLUMIi TOProBbIi AeHb. Bo Bpems AeiCTBUSA JaHHOMO pexvma 3anpeLLeHbl
BCe 3asiBKV N0 YKa3aHHOMY WHCTPYMEHTY, 3@ UCK/IIOUEHUEM af|peCHbIX 3asiBOK BHYTPU OfHOl P®.

* [None state MOXeT NpUHUMATL CriefytoLmne 3HaueHns:
0 Ceccust Ha3HayeHa. Henb3a CTaBUTL 3asBKW, HO MOXHO YAaATb.
1 Ceccus nget. MoXHO CTaBuUTb U yaanATb 3aABKU.
2 TlpuocTaHoBKa TOProB Mo BCEM MHCTPYMeHTaM. Henb3s CTaBuTb 3asBKW, HO MOXHO YAasIATb.
4 Ceccus 3aBepLueHa no BpeMeHun. Henb3a CTaBuTb U YAasIATL 3asBKU.
« lone inter_cl_state Bbigaetcs (No 6uUToBo):
0x0 HeonpegeneH. MOXHO CTaBuUTb U yaanaTb 3a8BKN.
0x01 Byaywmii Ha cerofHs. MOXHO CTaBUTb U yAA/IATb 3asBKU.
0x02 OTmeHeH. MOXHO CTaBUTb U yAa/IATb 3asBKU.

0x04  Tekywwid, T.e. NAET, HNYErO HeNb3s. Henb3si cTaBuTb 1 yaanaTh 3asBKu.
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Bepcua 7.27

0x08  Tekywwii, T.e. UaeT (Mo BpemMeHu), HO haKTUUECKN 3aBEPLUEH U YXKE MOXHO BblKauMBaTbCs, CHUMATL 3asBKW. Henb3si cTaBUTb

3asBKN, HO MOXXHO yaanATb.

0x10 YcnewHo 3aBepLUeH (B T.4. U N0 BpeMeHu). MOXHO CTaBUTb U yAansTb 3asBKK.

4.15.1.30. Ta6nuuya brokers_base_contracts_params: UHguBnayanbHblii KoadhcpuuyneHT FO B paspese 6a30BOro

KOHTpakTa u 6@

Ta6n. 70. Mons Ta6nuubl brokers_base_contracts_params

Mone Tun OnucaHne

repliD i8 CnyxebHoe none nogcMcTeMbl pennkaumm

replRev i8 CnyxebHoe nosne nogcucTeMbl penmkalmm

replAct i8 CnyxebHoe none noAcucTemMbl penkaumm

broker_code c4 Kog B®

base_contract_code c25 Kop, 6a30B0Oro KoHTpakTa

coeff_im d16.5 KoadpchumeHT FO no 6a30BOMY KOHTPAKTY AJ151 BCEX KNIMEHTOB AaHHO BO.
ByfeT NpUMEHEH B BEYEPHWNIA KNMPUHT.

4.15.1.31. Ta6nuua sys_events: Ta6nuua co6bITUii

Ta6n. 71. NMona Ta6bnuubl sys_events

Mone Tun OnucaHvne

repllD i8 Cnyxe6Hoe none noAcucTeMbl pensimkaumm
replRev i8 CnyxebHoe nose nogcucTemMbl penkaumm
replAct i8 CnyxebHoe none nogcucTembl pennkaumm
event_type i4 Tun cobbITuA

event_id i8 YHUKasbHbIN UAEHTUMKATOP COObITUSA
sess_id i4 Homep ceccun

message c64 Onucaxune cobbITUSA

MpumeyaHus:

¢ B0o3MOXHbIe TVMbl COOLITUIA

event_type =1

message = "session_data_ready"

3aKoHYeHa 3arpyska JaHHbIX U3 KTMPYHIOBOi CUCTEMbI B TOPTOBYHO NEpes HauasioM HOBO TOPTOBOIA ceccun

event_type =2
message = "intraday_clearing_finished"
Bce pacyeTHble npoueaypbl B MPOMK/IMPUHTE 3aKOHYEHbI

event_type =4
message = "intraday_clearing_started"
Hayano npomknupuHra

event_type =5
message = "clearing_started"
Hayasio 0CHOBHOrO KNupuHra

event_type = 6
message = "extension_of_limits_finished"
Pa3gsukka TMMUTOB 3aKOHYeHa

event_type = 8
message = "broker_recalc_finished"
[eHexHble cpefcTBa nocsie NPOMKIMPUHTa nepecynTaHbl

event_type = 23
message = "discrete_auction_add_order_started"
Hauano nprema 3asiBOK B ayKLMOH OTKPbITHS

event_type = 24
message = "discrete_auction_add_order_finished"
OKOHuYaHue npuema 3asiBOK B ayKLMOH OTKPbITWS
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4.16. NMotok FORTS_MM_REPL - NHopmaumsa 06 obs3artenscteax MM
(Type=l)
4.16.1. Cxema gaHHbIX

Tabnuupbl:

* mm_agreement_filter - Tabnvua ¢ HoMepamu 1 TMNamy JOrOBOPOB Ha OKa3aHue MapKeT-MeliKepckux ycyr

« fut_MM_info - O6s13aTenscTBa MM no dobtouepcam

» opt_MM_info - O6s3arensctea MM no onuuoHam

* cs_mm_rule - Ta6nuua ¢ MHCTPYMeHTaMu [/19 NepecyeTa LieHTpaslbHOro cTpaiika

4.16.1.1. Tabnuua mm_agreement_filter: Ta6nuua c Homepamu U TMNaMy 4OroOBOPOB HA OKasaHWe MapKeT-MeW-
KepCKuX ycnyr

Ta6n. 72. NMona Ta6nuubl mm_agreement_filter

Mone Tun OnucaHvne

repllD i8 CnyxebHoe none nogcucTembl penkaumm
replRev i8 CnyxebHoe nosie NoacuUCTeMbl penmkalmn
replAct i8 CnyxebHoe none nofAcucTeMbl pennkaumm
agmt_id i4 MaeHTudmkatop forosopa

is_fut i1 Tun o6s3aTenscTBa

agreement c50 Homep porosopa

client_code c7 Kog, knneHTa

4.16.1.2. Ta6nuya fut_MM_info: O6a3arensctBa MM no chbtouepcam

Ta6n. 73. Nona ta6nuybl fut_ MM_info

Mone Tun OnucaHune

repllD i8 CnyxebHoe nose nogcucTeMbl penmkalmm

replRev i8 Cnyxe6Hoe none noAcucTemMbl pennkaumm

replAct i8 CnyxebHoe none nogcucTemMbl penkaumm

isin_id i4 YHVKa/IbHbIN YACOBOW UAEHTUMNKATOP NHCTPYMEHTA

sess_id i4 MaeHTudmkaTop TOprosoii ceccum

spread dl6.5 Cnpef B NyHKTax

price_edge_sell d16.5 LleHa xyaLuei 3asaBK/ Ha NMPOAAXY, BOLeALLel B Crpes,
xamount_sells i8 KonmyecTBO KOHTPaKTOB B 3asiBKax Ha NPOAaXxy, BXOAALLMX B Cpes
price_edge_buy d16.5 LleHa xygLueii 3asBKM Ha MOKYTKy, BOLLUeALlei B cnpes,
xamount_buys i8 KonnuectBo KOHTPaKTOB B 3asiBkax Ha MOKYMKY, BXOAALLMX B CrIpes,
mm_spread d16.5 Cnpeg no gorosopy

Xmm_amount i8 KonuyecTtBo no gorosopy

spread_sign i1 Mpu3Hak: 1 — cnpef He aepxunTtcs, 0 — aepxurtca

amount_sign i1 Mpu3Hak: 1 — KoniMyecTBo He aepxutca, 0 — aepxuTca
percent_time d6.2 MpoueHT BbiNonHeHns ObsA3aTenscTB

period_start t Hauano nepuoga gevicteus npasnin MM

period_end t OkKoH4aHue nepuoga feicteusi npasun MM

client_code c7 Ko knneHTa

active_sign i4 Mpu3Hak: 1 — 3anuck ypaneHa (Ctasa He akTuBHa), 0 — akTUBHa
agmt_id i4 MpeHTndmkaTop obasarensctea MM

fulfil_min d6.2 MpoLEHT MUHUMATLHOTO UCNONHEHUSI 0653aTeNbCTB 3a TOProByH CECCUID
fulfil_partial d6.2 MpOLEHT YaCTUUYHOrO UCMOMHEHUSI 0653aTENLCTB 3a TOPrOBYH CECCUID
fulfil_total d6.2 [MpoueHT NOMIHOro NCNOMHEHWS 0653aTeNbCTB 3a TOProBY CECCUIO
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Mone Tun OnucaHune
is_fulfil_min i1 MpW3HaK MMHUMaNIbHOTO UCMNOMHEHNUS 06A3aTeNbCTB B TEKYLLMIA MOMEHT
is_fulfil_partial i1 Mpu3HaK 4YaCTUYHOTO UCMOSTHEHUS 06S13aTEeNbCTB B TEKYLLMIA MOMEHT
is_fulfil_total i1 Mpu3HaK NOMHOrO NCNOMHEeHWs 06A3aTeNbCTB B TEKYLLMIA MOMEHT
is_rf i1 Mpu3Hak 06s13aTe/IbCTBA pacyeTHol hpMbl
id_group i4 MpeHTudmkaTop MapkeT-Melikepckoii CBs3KM

MpumeyaHus: B Tabnuue fut MM_info notoka FORTS_MM_REPL TpaHcnunpyoTcs 0653aTenbcTBa MapkeT-MeinkepoB ¢ AeTanv3aumen 1o

CEeMN3Ha4YHOro KJIMEHTCKOro koga.

4.16.1.3. Ta6nuuya opt_MM_info: O6sa3arenbctBa MM no onuynMoHam

Ta6n. 74. NMonsa Taénuubl opt_MM_info

Mone Tun OnucaHne

repliD i8 Cnyxe6bHoe none nogcucTembl penkaumm

replRev i8 CnyxebHoe none nogcucTembl penimkaumm

replAct i8 CnyxebHoe nose nofcucTembl pennkawmm

isin_id i4 YHVKasIbHbIN YAC/TOBOW UAEHTUUKATOP NHCTPYMEHTA

sess_id i4 M aeHTrndomkaTop TOproBoii ceccum

spread d16.5 Cnpep B nyHKTax

price_edge_sell d16.5 LleHa xyfLueit 3asBK/ Ha NPoAaxy, BowleaLleli B cnpes,
xamount_sells i8 KonnuectBo KOHTPaKTOB B 3asiBKax Ha NMpoAaxy, BXOAALLMX B Cripes
price_edge_buy d16.5 LleHa xygLueii 3asBK/ Ha MOKYMKy, BoLleALlei B cnpeq,

xamount_buys i8 KonmuecTBo KOHTPAKTOB B 3asiBKax Ha MOKYMKY, BXOAALMX B Cripes,
mm_spread d16.5 Cnpeg no gorosopy

Xmm_amount i8 KonnuecTtso no gorosopy

spread_sign i1 MpusHak: 1 — cnpef He aepxwuTces, 0 — fgepxuTcs

amount_sign i1 Mpu3Hak: 1 — KosimyecTBo He aepxutcs, 0 — aepxurca

percent_time d6.2 MpoueHT BbINoNHeHns O6A3aTensCTB

period_start t Hauano nepuoga feiicteust npasnn MM

period_end t OkoHuaHue nepuoga feicteus npasun MM

client_code c7 Kog knneHTa

cstrike_offset d16.5 CMeLLeHne OT LieHTpasIbHOro cTpaiika

active_sign i4 MpusHak: 1 — 3anuck yganeHa (CTana He akTuBHa), 0 — akTUBHA
agmt_id i4 MpeHTndomkaTop oba3atensctea MM

fulfil_min d6.2 MpoLEeHT MUHUMATLHOTO UCMOSTHEHNS 06513aTeNbCTB 3a TOProBYH CECCUI0
fulfil_partial d6.2 MpOoLEHT YaCTUYHOTO NCMONHEHNS 06A3aTeNbCTB 3a TOProByH CECCUID
fulfil_total d6.2 MpoLEHT NOMHOrO NCNOMHEHNSA 0653aTE/IbCTB 3a TOProBY CECCUHD
is_fulfil_min i1 Mpy3HaK MUHUMAa/IbHOTO UCMOSTHEHNS 06513aTeNbCTB B TEKYLLMA MOMEHT
is_fulfil_partial i1 Mpu3HaK YacTUYHOro UCMOTHEHNS 06513aTeNbCTB B TEKYLLMIA MOMEHT
is_fulfil_total i1 MpW3Hak NOMHOTO UCMOSTHEHUS 06A3aTeNbCTB B TEKYLLUMIA MOMEHT
is_rf i1 Mpu3Hak 06a3aTeNIbCTBa pacyeTHOW hupMbl

id_group i4 MaeHTndmkaTop MapkeT-MeliKepcKoli CBA3KM

MpumeyaHus: B Tabnuue opt_ MM_info notoka FORTS_MM_REPL TpaHcupyoTcst 06s3aTenibCTBa MapKeT-MeikepoB ¢ AeTanusauuneii 1o

CeMWN3Ha4YHOro K/IMEHTCKOro Koaa.

4.16.1.4. Ta6nuuya cs_mm_rule: Tabnuuya ¢ UHCTPyMeHTaMu A4J1s NepecyeTa LeHTPa/IbHOro cTpaiika

Ta6n. 75. Mona tTa6nuubl cs_mm_rule

Mone Tun OnucaHue

repliD i8 CnyxebHoe nose nofcucTeMbl pensinkawmm
replRev i8 CnyxebHoe none noAcucTeMbl penkaumm
replAct i8 CnyxebHoe none nogcucTemMbl penkaumm
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Mone Tun OnucaHune
sess_id i4 MaeHTudhmkaTop TOprosoii ceccum
client_code c4 Kof knueHTa
option_series_id i4 MaeHTudmKaTop ONLMOHHO cepun

4.17. Notok FORTS_CLR_REPL - KnupuHrosasa nHopmaumusa (Type=AR)

4.17.1. Cxema AiaHHbIX

Tabnuupl:

* money_clearing - KnueHTckne AeHbru B KIMPUHre

¢ clr_rate - Kypcbl Ba/1HOT 1 MHAEKCOB

« fut_pos - ViHchopMaumsi 0 NO3ULMOHHOM COCTOSIHUM HA MOMEHT BEYEPHErO KNMpUHTa Nno goblouepcam

« opt_pos - VMIHhopmauus 0 No3ULMOHHOM COCTOSIHUM HA MOMEHT BEYEPHErO K/IMPUHIa MO OMNuyoHaM

« fut_sess_settl - PacueTHble LeHbl Mo hblovepcam

» opt_sess_settl - PacueTHble LigHbl N0 ONuuoHam

« pledge_details - Tabnuua getannsauum 3a10ros

« money_clearing_sa - KnMeHTCKue AeHbIV B KMPUHTe

« fut_pos_sa - iHhopmaLysi 0 NO3ULMOHHOM COCTOSIHUM PK Ha MOMEHT BEUEPHETO K/IMPUHTa Mo (hblodepcam

* opt_pos_sa - ViHhopMaLms 0 NO3MLMOHHOM COCTOSIHAYM PK HA MOMEHT BEYEepHETO K/IMpUHTa No onUmoHam

* option_series_settl - PacueTHble LieHbl N0 OMNLMOHHbLIM Cepusim

» sys_events - Tabnmua coobIThiA

4.17.1.1. Tabnuua money_clearing: KnueHTcKne aeHbru B KNNpPUHre

Ta6n. 76. NMonsa Ta6nuubl money_clearing

Mone Tun OnucaHne

repliD i8 CnyxebHoe none nogcucTeMbl pennkaumm

replRev i8 CnyxebHoe nosne noacucTeMbl penmkawmm

replAct i8 CnyxebHoe none noAcucTemMbl pennkawmm

client_code c7 Koga knneHTa

asset_type i1 Twun cyeta. 0 - py6nu, 1 - 3anoru.

amount_beg d16.2 [eHer Ha Havano gHA

vm dl6.2 BapuauvoHHas mMapxa, BK/IYas BapuauvoHHY0 Mapxy fno Mapxupye-
MbIM OMLMoHaM

premium d16.2 MpemMusa No onuMoHaM, Noy4YeHHas/CncaHHas B BeHePHWIA KITMPWHT, B ne-
pecuéTe Ha py6nu. BkntoyaeT B ce65 hMHAHCOBbIV pe3ynbTaT UCNOTHEHNS
Mo3nLMiA NO NPeMUasIbHBIM ONLIMOHAM.

pay d16.2 [BmxeHune no cuety

fee_fut d16.2 dbloyepcHbIli GrpxeBoii coop

fee_opt d16.2 OnuMOHHbI BrpxeBoii coop

go d16.2 CymmapHoe MO no chbtoyepcam 1 onuuoHam

amount_end d21.2 [eHer Ha KoHeL, gHA

free d22.2 CB0604HO cpeacTs

4.17.1.2. Ta6nuua clr_rate: Kypcbl Ba/1lOT U MHAEKCOB

Ta6n. 77. Nonsa Taénuubl clr_rate

Mone

Tun

OnucaHue

repliD

Cny)KeﬁHoe nosie noaAcucTeMbl penmkalmn
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Mone Tun OnucaHune
replRev i8 CnyxebHoe none nofcucTeMbl pennkaumm
replAct i8 CnyxebHoe nose nogcucTeMbl penmkalmm
rate d16.5 3HadeHne nHgekca
moment t MOMEHT hMKCMPOBaHNS 3HAYEHUA
signs i1 Mpr3Hakn, COOTBETCTBYIOLNE AAHHOMY 3HAYEHWNIO
sess_id i4 MaeHTudbmkaTop TOproBoii ceccum
rate_id i4 MaeHTudomkarop Kypca

4.17.1.3. Ta6nuua fut_pos: NHchopmauus 0 NO3MLUOHHOM COCTOSSHUM HA MOMEHT BeYepHero KJiMpuHra no ¢bio-

yepcam

Ta6n. 78. NMons Ta6nuubl fut_pos

Mone Tun OnucaHne

repliD i8 CnyxebHoe none nogcucTemMbl penkaumm

replRev i8 CnyxebHoe none nofcucTeMbl pennkaumm

replAct i8 CnyxebHoe nose nogcucTeMbl penmkalmm

isin_id i4 YHVKa/TbHbIN YAC/TOBOW UAEHTUUNKATOP NHCTPYMEHTa

sess_id i4 MaeHTndmkaTop TOproBoii ceccum

isin c25 CUMBO/IbHBI KOL, UHCTPYMEHTA

client_code c7 Ko knueHTa

account_type i1 Tun cyeta (0 - PP; 1 - B®; 2 - K/IMEHT).

Xpos_beg i8 Mo3nymsa Ha Havyano 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 ¥ IHCTPYMEHTA

accum_go d16.2 HakonneHHbliii M

fee_ex d16.2 BupxeBoii c6op

fee_cc d16.2 KnupwuHroBblii c6op

pos_exec d11.0 KonmyecTBO UCMOMHEHHBIX NO3ULMIA

charge_exec d16.2 C60op 3a ucnosHeHne

sbor_nosys d16.2 Cymma 6upxeBoro c6opa/cbopa pacyeTHOl opraHnsaumm 1 KOMUCCHOH-

HOTO BO3HArpakAeHUsi KNMPUHIOBOrO LEHTpa 3a BHECUCTEMHbIE CAE/KN
(py6.)

4.17.1.4. Ta6nuuya opt_pos: NiHdopmayma o NO3ULUOHHOM COCTOAHMU HA MOMEHT BEYUEPHETO K/IMPUHIa no onuu-

OHam

Ta6n. 79. Nona Tabnuubl opt_pos

Mone Tun OnucaHune

repllD i8 CnyxebHoe nosne noacucTeMbl penmkalmm

replRev i8 CnyxebHoe none noAcucTemMbl pennkawmm

replAct i8 CnyxebHoe none nogcucTeMbl penkaumm

isin_id i4 YHVKa/IbHbIN YACTOBOW UAEHTUMNKATOP NHCTPYMEHTA
sess_id i4 MaeHTudmkaTop TOproBoii ceccum

isin c25 CVMBO/IbHbIN KO MHCTPYMEHTA

client_code c7 Koga knneHTa

account_type i1 Tun cyeta (0 - PO; 1 - B®; 2 - KIMeEHT).

Xxpos_beg i8 Mo3numsa Ha Havyano AHA

xpos_end i8 Mo3numa Ha KoHew, oHA

vm d16.2 CymmapHas BM no utoram OCHOBHOIO K/VPWHIra ANs KnveHTa/thmpmbl v

UHCTpymeHTa. PaBHo cymme noneii VAR_MARG_P n VAR_MARG_D
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Mone Tun OnucaHune

fee d16.2 CyMMapHblii c6op Ans kImeHTa/prpmbl U MHCTpyMeHTa. CoBnagaert ¢ no-
nem SBOR u3 ot4yeToB

fee_ex d16.2 BupxeBsoii c6op

fee_cc d16.2 KnupuHroBbliii cb6op

pos_exec d11.0 KonmyecTBO UCMOMHEHHBIX MO3ULMIA

charge_exec d16.2 C60p 3a ucnonHeHne

sbor_nosys d16.2 Cymma 6mpxeBoro cbopa/cb6opa pacyeTHol opraHvM3auuM 1 KOMUCCUOH-
HOro BO3HarpaxzgeHns KnMpuHroBoro LieHTpa 3a BHECUCTEMHbIE CAESKM
(py6.)

premium d26.2 Py6neBas npemusi No onuuMoHy, NoslydeHHas/cnucaHHasa B BEHEPHUIA Kn-
PUWHT. BkntoyaeT B ce6s1 (prHAHCOBbLIN pe3ynbTar UCNOMHEHNS MO3NLUN.

premium_in_settl_currency d26.2 BasntoTHasa npemMus No ONuMOHY, NosTlyYeHHas/CnMcaHHas B BEHEPHUIA K-

pVHT. BkntoyaeT B ce6s1 oMHAHCOBSIN pe3yibTaT UCMNOTHEHNS MO3ULUN.

4.17.1.5. Ta6nuua fut_sess_settl: PacueTHble LeHbl N0 hblouepcam

Ta6n. 80. Monsa Ta6nuubl fut_sess_settl

Mone Tun OnucaHve

repliD i8 CnyxebHoe none nogcucTembl penkaumm

replRev i8 CnyxebHoe nosie NoacuUcTeMbl penmkalmn

replAct i8 CnyxebHoe none nofAcucTeMbl pennkaumm

sess_id i4 MaeHTudomkaTop TOpProBoii ceccum

date_clr t [Jata knupuHra

isin c25 CWMBOJIbHbIN KO MHCTPYMEHTA

isin_id i4 YHWKasIbHbI YNCI0BOIN MAEHTUIMKATOP MHCTPYMEHTa

settl_price d16.5 PacueTHas LeHa

swap_rate d16.5 CraBka (DOHAMPOBAHWS MPW OTK/TIOHEHUW LieHbl KOHTPakTa OT LeHbl BA
60/1bLIe 3ajaHHOT0 Ha KOHTpaKTe YpoBHS (a1 Bd)

index_div di8.4 [vBngeHgHasn nonpaska Ans B® Ha nHAEKC nam akuuio

4.17.1.6. Ta6nuua opt_sess_settl: PacueTHble LeHbl MO ONLMOHAM

Ta6n. 81. NMons Ta6nuubl opt_sess_settl

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTembl penkaumm

replRev i8 CnyxebHoe none nofgcucTembl penkaumm

replAct i8 CnyxebHoe nose nofcucTeMbl peninkasmm

sess_id i4 MaeHTudmkaTop TOpProBoii ceccum

date_clr t [Jata knupuHra

isin c25 CVMBO/IbHbIN KO UHCTPYMEHTA

isin_id i4 YHWKasIbHbI YNCI0BOI MAEHTUIMKATOP MHCTPYMEHTa
volat d16.5 BonatunibHOCTb onuuoHa

theor_price d16.5 TeopeTnyeckas LeHa onuuoHa

4.17.1.7. Ta6nuua pledge_details: Ta6nuua getannsauyum 3asioros

Ta6n. 82. Nona ta6nuubl pledge_details

Mone Tun OnucaHvne

repllD i8 Cnyxe6Hoe none noAcucTeMbl penkaumm

replRev i8 CnyxebHoe none nogcucTemMbl penkaumm

replAct i8 CnyxebHoe none nogcucTeMbl penkaumm

client_code c7 Ko knueHTa

pledge_name c10 Kop nHocTpaHHo BantoTbl MW LIEHHOW Bymaru

xamount_beg d26.2 KonnuecTtBo LieHHbIX 6ymar v MHOCTPaHHOW BaUTHOThI HA Ha4ano ceccum
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Mone Tun OnucaHune

Xpay d26.2 CyMMa BBOAOB-BbIBOAOB B LUTYKaX LEHHbIX GyMar Wy MHOCTpaHHOl Ba-
NoTbI

xamount d26.2 KonnuectBo LieHHbIX Gymar uam MHOCTPaHHOI BaslloTbl Ha TEKYLLUWIA MO-
MEHT

rate d16.5 OueHOYHasa CTOMMOCTb €UHULLbI MHOCTPAHHON BasltoTbl AW OAHOW LiEeH-
Ho Bymaru B py6nsx Po

xamount_beg_money d26.2 KonmyecTBO LEeHHbIX Bymar Ui MHOCTPaHHOI Ba/lloTbl HA HaYao ceccum
B pyonsx Po

Xpay_money d26.2 CyMMa BBOAOB-BbIBOAOB B LUTYKaX LEHHbIX GyMar WM MHOCTpaHHOl Ba-
NoTbI B pyonsax PO

xamount_money d26.2 KonnuectBo LieHHbIX Gymar uam MHOCTPaHHOM BasltloTbl Ha TEKYLLUWIA MO-

MEHT B py6nsx P®

MpumeyaHus:

 Mone amount_money - KoNMYECTBO LieHHbIX ByMar 1M UHOCTPAHHON BaslloThbl Ha TeKyLmii MOMEHT (B py6nsx P®) (paccunTbiBaeTcs

Kak «amount» * «rate»)

« Mone amount_beg_money - KONMYECTBO LEHHBIX Bymar 1iv MHOCTPaHHOM BanioThbl HA Hauaso ceccun (B pyonsix P®) (paccunTbiBaeTcs

Kak «amount_beg» * «rate»)

« Mone pay_money - CymMa BBOZOB-BbIBOZIOB B LUTYKaX LEEHHbIX GyMar Uy MHOCTPaHHOM BantoThl (B py6nsx P®) (paccumtbiBaeTcs Kak

«pay» * «rate»)

4.17.1.8. Ta6nuua money_clearing_sa: KnneHTckue fieHbIN B KJIMPUHre

Ta6n. 83. Mona tabnuubl money_clearing_sa

Mone Tun OnucaHue

repllD i8 Cnyxe6bHoe none nogcucTembl penkaumm

replRev i8 CnyxebHoe nosie noacucTeMbl penmkalmm

replAct i8 CnyxebHoe nosne nofAcucTeMbl peninkaumm

settlement_account cl2 PacueTHbIli Kopg,

asset_type i1 Tun cueta. 0 - py6nu, 1 - 3anoru.

amount_beg d26.2 [leHer Ha Havas10 gHSA

vm d26.2 BapunaunoHHasa mapxa

premium d26.2 Mpemuns No onuyoHaMm, NoyyeHHas/cnnucaHHas B BeYEPHWIA KNIMPUHI, B ne-
pecuéTe Ha py6nu. BkntouaeT B cebs orHaHCOBbI pe3ynbTaT MCMOHeHUs
nosuuuii No NpeMnasibHbIM ONLUMOHaM.

pay d26.2 [BwKeHune no cyety

fee_fut d26.2 dboYepCHbI GupxeBoli coop

fee_opt d26.2 OnuVoHHbI Gupxesoli cbop

go d26.2 CymmapHoe 'O no dbtoyepcam v onumoHam

amount_end d26.2 [eHer Ha KoHel, gHA

free d26.2 CBob60gHO cpeacTs

blocked_tax d26.2 CpeficTtBa, 3a6/10KMpOoBaHHbIe MO, BbiNaaTy Has10roB.

4.17.1.9. Ta6nuua fut_pos_sa: UHopmaums 0 no3anLMOHHOM cocTosiHUM PK Ha MOMEHT BeuepHero K/iMpuHra no

chbrouepcam

Ta6n. 84. Nonsa ta6nuybl fut_pos_sa

Mone Tun OnucaHve

repllD i8 CnyxebHoe none noAcucTemMbl penkaumm

replRev i8 CnyxebHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe none nogcMcTeMbl pennkaumm

isin_id i4 YHVKasIbHbIN YACOBOW UAEHTUUKATOP NHCTPYMEHTA
sess_id i4 MaeHTndmkaTop TOproBoii ceccum

isin c25 CVIMBO/IbHbIN KO, UIHCTPYMEHTA
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Mone Tun OnucaHune
settlement_account cl2 PacuyeTHbIli Kog,
Xpos_beg i8 Mo3numa Ha Havyano AHA
xpos_end i8 Mo3numnsa Ha KoHewl, AHA
vm d26.2 CymmapHas BM no utoram OCHOBHOIO KMPWHIra ANs KNveHTa/thmpmbl v
VHCTpyMeHTa
fee d26.2 CyMMapHblii c6op AN KnmeHTa/pupmbl M MHCTPYMEHTa
fee_ex d26.2 BupxeBoii c6op
fee_cc d26.2 KnupwuHroBbliii cb6op
pos_exec d11.0 KonmyecTBO UCMOMHEHHBIX MO3ULMIA
charge_exec d16.2 C60p 3a ucnonHeHne
sbor_nosys d16.2 Cymma 6mpxeBoro cbopa/cb6opa pacyeTHOl opraHvM3auum 1 KOMUCCUOH-

HOro BO3HarpaxaeHns K/MpuHroBoro LieHTpa 3a BHECUCTEMHbIE CAENKU
(py6.)

Tab6n. 85. Mona ta6nuubl opt_pos_sa

4.17.1.10. Ta6nuya opt_pos_sa: NHchopmauusa o0 NO3MLMOHHOM COCTOAHUM PK Ha MOMEHT BeuepHero KnpuHra
no onuuoHam

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTembl penkaumm

replRev i8 CnyxebHoe none nofcucTeMbl pennkaumm

replAct i8 CnyxebHoe nose nogcucTeMbl penmkalmm

isin_id i4 YHVKasTbHbIN YAC/TOBOW UAEHTUUNKATOP NHCTPYMEHTa

sess_id i4 MaeHTndmkaTop TOprosBoii ceccum

isin c25 CUMBO/IbHBI KOS, UHCTPYMEHTA

settlement_account cl2 PacueTHbIli Kopg,

Xpos_beg i8 Mo3nymna Ha Havyaso gHA

xpos_end i8 Mo3nyms Ha koHew, oHs

vm d26.2 CymmapHas BM no utoram OCHOBHOIO KAWPWHIa ANns KnneHta/cvpmbl v
MHCTpyMeHTa. PaBHo cymme noneit VAR_MARG_P n VAR_MARG_D

fee d26.2 CyMMapHsIii c6op A1 KneHTa/chvpmbl U MHCTpyMeHTa. CoBnagaet ¢ no-
nem SBOR u3 oT4eToB

fee_ex d26.2 BupxeBsoii c6op

fee_cc d26.2 KnvpwuHroBblili c6op

premium d26.2 Py6neBas npemusi No ONLMOHY, NoslyYeHHas/CnucaHHas B BeUepHUiA Kiu-
PUWHT. BkntoyaeT B ce6s1 (PUHAHCOBbLIN pe3ynsTar UCNOMHEHWS MO3ULUN.

premium_in_settl_currency d26.2 BantoTHas npemmns No onuMoHy, NoyYyeHHas/cnncaHHas B BEYEPHUIA K-
PUWHT. BkntoyaeT B cebs1 hrHAHCOBbLIN pe3ynbTar UCNOMHEHWS MO3ULUN.

pos_exec d11.0 KonmyecTBO UCMOMHEHHBIX NMO3ULWIA

charge_exec d16.2 C60op 3a ucnosHeHne

sbor_nosys d16.2 Cymma 6upxeBoro c6opa/cbopa pacyeTHOl opraHnsaumm 1 KOMUCCHOH-

HOTO BO3HArpakAeHUsi KNMPUHIOBOrO LEHTPa 3a BHECUCTEMHbIE CAEMKN
(py6.)

Ta6n. 86. NMonsa Ta6nuubl option_series_settl

4.17.1.11. Tabnuua option_series_settl: PacueTHble LeHbl NO ONMLMOHHbLIM CEPUAM

Mone Tun OnucaHvne

repllD i8 CnyxebHoe none nofAcucTemMbl pennkaumm
replRev i8 CnyxebHoe none nogcucTemMbl penimkaumm
replAct i8 CnyxebHoe none nogcucTeMbl penkaumm
sess_id i4 MaeHTudmkaTop TOproBoii ceccum

date_clr t [Jata knupuHra

isin c25 CVIMBO/IbHbIN KO UHCTPYMEHTA
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Mone Tun OnucaHune

isin_id i4 YHUWKasIbHbI YNCI0BOI MAEHTUIMKATOP MHCTPYMEHTa

underlying_price d16.5 TekyLLas LeHa CnoT UHCTPYMEHTA, a B leHb SKCNupauum - LeHa Huxene-
Xallero akTuea, OTHOCUTENbHO KOTOPO ByAyT NCNOMHEHbI ONUMOHbI (MO-
[POBHOCTK CM. B COOTBETCTBYHOLLEN CneLyduKaLum KOHTPaKTa)

lot_coefficient i4 KoadpchuumeHT, ykasbiBawowmii Ha 06bEM 6a30BOr0 akTuBa B KOTUPOBKE
KOHTpakTa 1 cTpavikax OnuyoHHON cepumn

4.17.1.12. Ta6nuuya sys_events: Ta6nuya coobITUiA

Ta6n. 87. NMona Ta6énuubl sys_events

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTembl penmkaumm
replRev i8 CnyxebHoe none nogcucTembl pennkaumm
replAct i8 CnyxebHoe nose nofcucTeMbl pennkawmm
event_id i8 YHUKasbHbIN MAEHTUMKATOP COOLITUSA
sess_id i4 Homep ceccun

event_type i4 Tvn cobbITuA

message c64 OnucaHune cobbITUSA

MpumeyaHus:

¢ B0o3MOXHble TuMbl COBLITUIA:

event_type =3

message = "clearing_data_ready"
[oTOBbI AaHHble Nocsie OCHOBHOIO K/IMPUHra

4.18. Notok RTS_INDEX_REPL - bupxeBble nigekcol (Type=R)

4.18.1. Cxema gaHHbIX

Tabnuupbl:

* rts_index - Tabnuua nHAeKcoB

4.18.1.1. Ta6nuua rts_index: Ta6nuua nHaeKcoB

Taﬁnmu,a COAEPXUT AaHHbIE O 3HAYEHUAX 6VIp)KeBbIX NHOEKCOB.

Ta6n. 88. Monsa Ta6nuubl rts_index

Mone Tun OnucaHne

repliD i8 CnyxebHoe none nogcucTembl penmkaumm

replRev i8 CnyxebHoe none nogcMcTeMbl pennkaumm

replAct i8 CnyxebHoe nosne nogcucTeMbl penmkalmm

name c25 Mmsa nHgexca

moment t MomeHT nocnegHero pacyeta

usd_rate d10.4 [ns nHgekcoB, B KOTOPbIX YUYNTbIBAIOTCS Kak pybneBble, Tak U fon1apo-
Bbl€ LieHbl MHCTPYMEHTOB — KypC py6nsi K fon1apy, MCnonb30BaBLUMACA AN
pacyeta

cap di8.4 KanuTtanusauus 6ymar, BXOOALWNX B UHAEKC

volume di8.4 O6BLEM COENoK, BXOAALLMX B UHAEKC

value_highprec d18.6 3HaueHve nHAeKca (3HaveHne BbICOKOW TOYHOCTM, 6 3HAKOB nocsie 3ans-
TOW)

prev_close_value_highprec d18.6 3HaueHVe MHOEKCA Ha 3aKpbiTve npeabiayLieli TOproBoi ceccum (3Hade-
HVe BbICOKOW TOYHOCTY, 6 3HAKOB Noc/e 3ansaTon).

open_value_highprec d18.6 3HaueHne VHAEeKca Ha OTKPbITUE TEKYLLEV TOProBoiA ceccum (3Ha4eHMe Bbl-
COKOIi TOYHOCTK, 6 3HAKOB NOC/e 3ansToN).

max_value_highprec d18.6 MakcrMmanbHoe 3HauyeHne MHAeKca B TeYeHre TekyLleil ToproBoli ceccum

(3HaYeHwue BbICOKOI TOYHOCTH, 6 3HAKOB NOC/e 3ansToN).
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Mone Tun OnucaHune
min_value_highprec d18.6 MuHMManIbHOE 3HaYeHUe MHAEKCa B TeYeHue TekyLueil TOpProBoi ceccum

(3HayeHne BbICOKOI TOYHOCTM, 6 3HAKOB Noc/e 3ansToi).

4.19. Notok FORTS_VM_REPL - BapnaunoHHas mapxxa n npemus (Type=l)

4.19.1. Cxema gaHHbIX

Tabnuupbl:

 fut_vm - BapuaunoHHas mapxa no obtouepcam B paspese no3uuuii KIMeHToB

* opt_vm - BapuaumoHHas Mapxa v npemus no onuuoHamM B paspese nosuumii KMeHTos

« fut_vm_sa - BapunaumoHHas mMapxa no ¢pbrouepcam B paspese nosuuuii PK

* opt_vm_sa - BapunaunoHHas mapxa v npeMusi no onuuoHam B paspese nosmuuii PK

» sys_events - Tabnmua cobbITHiA

4.19.1.1. Ta6nuuya fut_vm: BapuaynoHHas mapxa no cblouepcam B paspese No3nLuii KIMEHTOB

Ta6n. 89. Mona taénuubl fut_vm

Mone Tun OnucaHvne

repliD i8 CnyxebHoe nose nogcucTeMbl penmkawmm

replRev i8 Cnyxe6bHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe none nogcucTembl penimkaumm

isin_id i4 YHWKasIbHbIA YNCI0BOIN MAEHTUIMKATOP MHCTPYMEHTa

sess_id i4 MaeHTudmkaTop TOproBoii ceccum

client_code c7 Koga knneHTa

vm d16.5 HakonneHHas no caenkam BapnaLoHHas Mapxa, paccumtaHHas no Teky-
Lieli PbIHOYHON LieHe

4.19.1.2. Ta6nuua opt_vm: BapmnaymoHHasa mapxa 1 npeMua No onyMoHam B paspese No3nNLuMii KIMEHTOB

Ta6n. 90. Monsa Ta6nuubl opt_vm

Mone Tun OnucaHune

repliD i8 CnyxebHoe nose nogcucTemMbl penimkaumm

replRev i8 CnyxebHoe nosne nofcucTeMbl pennkaumm

replAct i8 CnyxebHoe nose nogcucTeMbl penmkalmm

isin_id i4 YHVKasTbHbIN YAC/TOBOW UAEHTUMNKATOP NHCTPYMEHTa

sess_id i4 MaeHTndmkaTop TOproBoii ceccum

client_code c7 Kog, knneHTa

vm d16.5 HakonneHHast No caenkam BapuaLlyoHHas MapXa no MapXxupyembiM on-
LiMoOHaM, paccunTaHHas no TekyLei pbIHOYHOM LieHe

premium d26.2 HakonneHHas no cgenkam npemus no npeMuanbHbIM OnuuoHam, nogsie-
Xawas k yniare B 6nvxaiiwnii MK/BK, B nepecuyeTe Ha py6nu. He Bkto-
yaeT B ce69 (hMHAHCOBBIV pe3ynbTaT UCMOTHEHUA NO3NLWN.

premium_in_settl_currency d26.2 HakonneHHas no cgenkam npemvs no npemuasibHbIM OnuyoHam, nogse-
Xawas k ynnare B 6nnxaviwmii MK/BK, B BantoTe pacyetoB. He BkovaeT
B ce6a (hMHAHCOBBIV pe3ysibTaT MCMNOMHEHNS NO3NLIUN.

4.19.1.3. Ta6nuya fut_vm_sa: BapuaunoHHaa mapxa no pbtouepcam B paspese nosuuyuii PK

Ta6n. 91. Nona tTa6nuubl fut_vm_sa

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTemMbl penkaumm

replRev i8 CnyxebHoe none nofgcucTembl penkaumm

replAct i8 CnyxebHoe nose NoAcUCTEMbI penankaLlmumn

isin_id i4 YHVKasbHbIN YAC/IOBOW UAEHTUMUNKATOP NHCTPYMEHTA
sess_id i4 MaeHTndomkaTop TOproBoii ceccum
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Mone Tun OnucaHune
settlement_account cl2 PacuyeTHbIli Kog,
vm d26.2 HakonneHHas no caenkam BapuaLMoHHas Mapxa, paccumTaHHas no Teky-
Lieli pbIHOYHON LieHE

Ta6n. 92. Monsa Ta6nuubl opt_vm_sa

4.19.1.4. Ta6nuya opt_vm_sa: BapuaynoHHasa Mmapxa 1 npeMmusi No onuyuoHam B paspese nosuyuii PK

Mone Tun OnucaHve

repllD i8 CnyxebHoe nose nogcucTeMbl penmkawmm

replRev i8 CnyxebHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe none nogcucTembl penkaumm

isin_id i4 YHUWKasIbHbIA YNCI0BOI MAEHTUIMKATOP MHCTPYMEHTa

sess_id i4 MaeHTudbmkaTop TOproBoii ceccum

settlement_account cl2 PacueTHbIi Kog,

vm d26.2 HakonneHHas no caenkam BapuauvoHHas Mapxa no MapxvpyemMbim on-
LMOoHaM, paccumTaHHas Mo TeKyLLeil pbIHOYHON LeHe

premium d26.2 HakonneHHas no cgenkam npemus no npeMuasibHbIM onuuoHam, nogse-
Xawas kK ynnare B 6nvxaiiwnii MK/BK, B nepecueTe Ha py6nu. He Bkto-
yaeT B ce6 (hMHaAHCOBBIV pe3ynbTaT UCMOHEHUS NO3NLWN.

premium_in_settl_currency d26.2 HakonneHHast no cgenkam npemus No npemuasibHbIM OnuyoHam, noanie-
Xauas k ynnate B 6nunxarimii MK/BK, B BantoTe pacyetoB. He BkovaeT
B ce65 (hMHaHCOBBIV pe3ybTaT MCNOMHEHNS NO3NLUN.

4.19.1.5. Ta6nuuya sys_events: Ta6nuya coobITUiA

Ta6n. 93. Mona Tabnuybl sys_events

Mone Tun OnucaHve

repllD i8 CnyxebHoe none nNoAcucTeMbl pensimkaumm
replRev i8 CnyxebHoe none nogcucTembl penkaumm
replAct i8 CnyxebHoe none nogcucTeMbl pennkaumm
event_id i8 YHUWKabHbI naeHTurkaTop cobbiTus
sess_id i4 Homep ceccumn

event_type i4 Tun cobbITus

message c64 OnucaHune cobbITUSA

MpumeyaHus:

* B03MOXHble TUMNbI COBbITUIA

event_type =1

message = "session_data_ready"
3akKoHYeHa 3arpyska fJaHHbIX U3 KTMPYHIOBO CUCTEMbI B TOPTOBYIO Nepe/ HauyasioM HOBO TOProBoii ceccun

event_type =2
message = "intraday_clearing_finished"
Bce pacueTHble npoueaypb! B NPOMK/NPUHTE 3aKOHYEHbI

event_type = 4
message = "intraday_clearing_started"
Havano npomkinpuHra

event_type =5
message = "clearing_started"
Hayano oCHOBHOro KnnpuHra

event_type = 6
message = "extension_of_limits_finished"
Pazgsukka TMMUTOB 3aKOHYeHa

event_type =8
message = "broker_recalc_finished"
[eHexHble cpeacTBa nocsie MPOMK/MPYIHIA NepeCcUHUTaHbI
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4.20. Notok FORTS_VOLAT_REPL

4.20.1. Cxema gaHHbIX
Tabnuupbl:
* volat - BonatuibHoCTb
» sys_events - Tabnuua cobbITWiA

4.20.1.1. Ta6nuya volat: BonaTunibHOCTb

- BonatunbHocTtb (Type=l)

TekyLue 3Ha4eHns BoNaTuibHOCTU U TEOPETUYECKUE LieHbI A/1A ONUMOHOB. TpaHCNMPYETCA B BUAE BPEMEHHbIX CPE30B C MHTEPBASIOM 10

MUWHYT.

Ta6n. 94. Nons Ta6nuubl volat

Mone Tun OnucaHvne

repllD i8 CnyxebHoe nose nogcucTeMbl penmkawmm
replRev i8 Cnyxe6bHoe none nogcucTembl penmkaumm
replAct i8 CnyxebHoe nosie NoacuUcTeMbl penmkalmm
isin_id i4 YHWKasIbHbI YNCI0BOIN MAEHTUIMKATOP MHCTPYMEHTa
sess_id i4 MaeHTudbmkaTop TOproBoii ceccum

volat d16.5 BonaTtnnibHOCTL onuuoHa

theor_price d16.5 TeopeTnyeckas LeHa onuuoHa

theor_price_limit d16.5 TeopeTnyeckas LeHa OonuuoHa ¢ y4eToMm SIMMUTOB
up_prem d16.5 BepxHuiA NUMUT NpemMmumn no onuuoHy

down_prem d16.5 HWKHWIA NIMUT NpeMnU NO OMUMOHY
option_model i1 Mogenb LueHoo6pa3oBaHmsl ONUMOHOB.
Mpumeyanus:

« [Mone option_model MOXeT NpMHUMAaTL cneayoLye 3HauYeHus:

0 Mopgens bnaka-Lloynsa
1 Mogens bawense
4.20.1.2. Ta6nuuya sys_events: Ta6nuya coobITUiA

Ta6n. 95. NMona Ta6bnuubl sys_events

Mone Tun OnucaHune

repliD i8 CnyxebHoe nose nofcucTeMbl pensinkasmm
replRev i8 CnyxebHoe none noAcucTeMbl pensimkaumm
replAct i8 CnyxebHoe none nogcucTembl penkaumm
event_id i8 YHVKa/TbHbIN MAEHTUMKATOP COObITUSA
sess_id i4 Homep ceccun

event_type i4 Tun cobbITuA

message c64 OnuvcaHune cobbITus

MpumeyaHus:

¢ B0o3MOXHble TVMbl COOLITUIA

event_type =1
message = "session_data_ready"

3akoHuYeHa 3arpyska faHHbIX U3 K/IMPUHIOBOW CUCTEMbI B TOPTOBYHO Nepes, HayasioM HOBOW TOProBoli ceccum

event_type =2
message = "intraday_clearing_finished"

Bce pacueTHble npoueaypb! B NPOMK/MPUHTE 3aKOHYEHbI

event_type = 4
message = "intraday_clearing_started"
Havano npomkivpuHra

event_type =5
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message = "clearing_started"
Hauano ocHOBHOIO K/IMpUHra

event_type =6

message = "extension_of_limits_finished"

Pa3,CI|BI/I)KKa NIMMNTOB 3aKOHYeHa

event_type =8

message = "broker_recalc_finished"
LleHexHble cpeacTBa nocsie NPOMK/IMPUHIA NepecYnTaHsbl

4.21. Notok FORTS_RISKINFOBLACK_REPL - Puck-napameTtpbl ana moaenv

Bnaka-LLloynsa (Type=l)

4.21.1. Cxema filaHHbIX

Tabnuupbl:

« volat_coeff - Puck-napametpbl ans mogenu bnaka-Lloynsa

4.21.1.1. Ta6nuua volat_coeff: Puck-napameTtpbl gna mogenu bnaka-Lloynsa

Ta6n. 96. Mona ta6nuybl volat_coeff

Mone Tun OnucaHue

repliD i8 CnyxebHoe nosne nogcucTeMbl penmkalmm
replRev i8 Cnyxe6Hoe none noAcucTeMbl penkaumm
replAct i8 CnyxebHoe none nogcucTembl penkaumm
option_series_id i4 MaeHTudmKaTop ONLMOHHOWR cepun

a f MapameTp pacyeTa KpMBOIi BONaTuibLHOCTY No Mogeny bnaka-Loynsa
b f MapameTp pacyeTta KpMBOIi BONaTubLHOCTY Mo mogenu bnaka-Loynsa
c f MapameTp pacyeTta KpMBOIi BONATUILHOCTY MO Mogenu bnaka-Loynsa
d f MapameTp pacueTa KpuBOI BoNatUAILHOCTM No Mogenu bnaka-lWoynsa
e f MapameTp pacyeTa KpMBOIi BONaTuibLHOCTY No Mogeny bnaka-Loynsa
s f MapameTp pacyeTa KpMBOIi BONaTuibHOCTY No mogenu bnaka-Loynsa

4.22. NMotok FORTS_RISKINFOBACH_REPL - Puck-napameTpbl gnsa mogenu

Bawenbe (Type=l)
4.22.1. Cxema gaHHbIX

Tabnuupl:

« volat_coeff - Puck-napametpsl an1si Mogenv batense

4.22.1.1. Ta6nuua volat_coeff: Puck-napametpbl gnsa mogenu bawense

Ta6n. 97. Nona tTa6nuybl volat_coeff

Mone Tun OnucaHvne

repllD i8 CnyxebHoe nose nogcucTeMbl penmkalmm
replRev i8 Cnyxe6bHoe none noAcucTembl penkaumm
replAct i8 CnyxebHoe nosie NnoacucTeMbl penmkaumm
option_series_id i4 M peHTudmkaTop onuuoHHo cepum

a f MapameTp pacyeTta KpUBOI BONaTUILHOCTYU No Mogenu Balense
b f MapameTp pacyeTa Kp1BOI BONaTUILHOCTU No Mogenu baluense
c f MapameTp pacyeTa Kp1BOI BONaTUILHOCTY MO MoAenu batuense
d f MapaMeTp pacyeTa KpyBOIi BONATULHOCTY N0 Mogenu ballense
e f MapameTp pacyeTa Kp1BOI BONaTUILHOCTYU No Mogenu baluense
s f MapameTp pacyeTta Kp1BOI BONaTUILHOCTU No Mogenu baluense
m f MapameTp pacyeTa KpUBOI BONaTUILHOCTY MO MoAenu batuense
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4.23. Notok FORTS_INFO_REPL - CnpaBoyHas uHcpopmauusa (Type=R)

4.23.1. Cxema faHHbIX

Tabnuupl:

« currency_params - lNapameTpbl Ba/toT

» base_contracts_params - MNapameTpbl 6a30BbIX KOHTPAKTOB

« futures_params - MapameTpbl oblo4epCcoB

« option_series_params - ViHchopmaumsa 0 napameTpax ONLMOHHbIX CEPUIA.

* options_params - MNapameTpbl ONLMOHOB

* investor - CI'IpaBOLIHVIK K/IMEHTOB

* dealer - CnpaBoyHuK rpm

« multileg_dictionary - CnpaBo4HUK CBA30K

e common_params - MapameTtpsbl pacyéTta Mo

 brokers_base_contracts_params - HamBuayanbHblii koachgmumeHT MO B paspe3e 6a30BOro KOHTpakTa u b

* sys_events - Tabnuua co6bITHi

4.23.1.1. Ta6nuuya currency_params: NMapameTpbl BaJl1lOT

Ta6n. 98. NonsA Tabnuupbl currency_params

Mone Tun OnucaHue

repliD i8 CnyxebHoe nose noacucTeMbl penmkalmm

replRev i8 Cnyxe6bHoe none nNoAcucTeMbl pensimkaumm

replAct i8 CnyxebHoe none nogcucTembl penkaumm

currency_id i4 MpaeHTndmkaTop BaUTIOThI n3 crpaBoyHMKa rates noToka
FORTS_REFDATA_REPL

radius f Paanyc nsmeHeHus LieHbl BaUTIOTbI B MpoLeHTax (onpeaensercs B nocnes-
HWIA BEYEPHWIA KITUPUHT)

4.23.1.2. Ta6nuuya base_contracts_params: MapameTpbl 6a30BbIX KOHTPAKTOB

Ta6n. 99. NMons Ta6nuubl base_contracts_params

Mone Tun OnucaHune

repllD i8 CnyxebHoe nose nogcucTeMbl penmkalmm

replRev i8 Cnyxe6bHoe none nofAcucTemMbl pennkawmm

replAct i8 CnyxebHoe none NogcucTeMbl penkaumm

base_contract_code c25 Kog, 6a30BOro KoHTpakTa.

code_mcs c25 Kop, MexKoHTpakTHOro crnpega

volat_num i1 KonnuectBo KpyBbIX BONATUNBHOCTH

has_options i1 Mpu3HaK Ha/IMuMs ONUMOHOB Ha thblovepc Ha AaHHbIli BA. 0 — HeT onumo-
HOB, 1 — €CTb OMLMOHBI.

percent_rate d16.5 MpoueHTHas cTaBka (4719 KOHTPAKTOB Ha CTaBKM)

somc f CtaBka 'O no HenoKpbITbIM Npogaxam (B py6:six)

msp_type i1 Tun cToMmocTm wara ueHbl. 0 — drkcmpoBaHHas, 1 — onpegensercs 3Ha-
YeHneM MHAMKaTopa BasltoThbl.

currency_id i4 MpeHTndomkaTop BastOThI n3 crpaBoYHMKa rates noToka
FORTS_REFDATA_REPL

spot_price f BbipaxxeHHas B pybi1sx pacyeTHas LieHa 6a30BOro akTvea, onpegeneHHas
no UToram K/MPUHroBOW ceccum.

mrl f 3HayeHve CTaBKkn PbIHOYHOTO pUCKa

mr2 f 3HaueHvie CTaBkn PbIHOYHOTO PUCKa NEPBOTro IMMUTA KOHLEHTpaLmm

mr3 f 3HayeHvie CTaBkN PbIHOYHOTO pUCKa BTOPOTO /IMMUTA KOHLLEeHTpaLum
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Mone Tun OnucaHune

k1 i8 KonnuectBo eauHuu, 6a30BOro akTunBa, XapakTepusytolee AOCTUKEeHune
NnepBoro JIMMUTa KOHLEeHTpaLmmn

k2 i8 KonnuectBo efmHuL, 6a30BOr0 akTuBa, xapakTepusytollee AOCTUKEHUe
BTOPOrO IMMUTA KOHLLeHTpaLum

risk_points_n i4 KonnuectBo cueHapueB [BWKEHUA LieHbl KOHTpakTa ciesa u cnpasa oT
LieHTpa pacyeTa pucka

window_size f KoathdomumeHT gns onpegeneHnst pasMmepa OkHa CriaXMBaHus npu Map-
XUPOBaHUV MEXKOHTPaKTHOIO crnpaja

option_model i1 Mopaenb LeHoobpa3oBaHns OMLUOHOB.

asset_class i4 Tvn 6a30BOro akTMea.

cf_risk f CraBKa pricka U3MeHeHUs pa3Mmepa AeHexXHOoro notoka. Vicnonb3syertcsa ans

yu4&Ta NorpeLlHOCTY NPOrHO3HbIX 3HaueHuii cash flow.

MpumeyaHus:

 Mone option_model MOXET NpUHUMATbL ClefytoLye 3Ha4eHUA:
0 Mopgens bnaka-Lloynsa
1 Mogenb bawense

* Mone asset_class MOXeT NPUMHUMATL CrieaytoLme 3HaYeHNS:
1 Akuusa
2 Baora
3  O6nurauus
4 VIHpekc
5 ToBap
6 TlpoueHTHas cTaBka

4.23.1.3. Ta6nuua futures_params: MapameTpbl hblouepcoB

Ta6n. 100. Monsa Ta6nuybl futures_params

Mone Tun OnucaHve

repllD i8 CnyxebHoe none noAcucTeMbl pennkaumm

replRev i8 CnyxebHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe none nogcMcTeMbl penimkaumm

isin c25 CVMBO/IbHbIN KOL MHCTPYMEHTA

isin_id i4 YHVKasbHbIN YACOBOW NAEHTUMNKATOP NHCTPYMEHTA

base_contract_code c25 Kog, 6a30BOro KoHTpakTa.

risk_range_center d16.5 LleHTp pacueta pucka

spread_aspect i1 Mpu3Hak BXOXAEeHWs B cnpes,

step_price f LleHa MYHUMasbHOrO Wara

exp_date t [Jara akcnupauum

settlement_price d16.5 PacueTHas LeHa nocnefHero KampuHra

min_step f MUHUMasTbHBIV War N3MEHEHNS LieHbl

lot i4 KonnuecTtBo eauHuL, 6a30BOro akTmBa B MHCTPYMEHTE

attribute i4 BuToBble dhnaru, onpegenstowme Tvn dblovepca

interest_rate_risk_up f CTtaBka paccornacoBaHusi NPOLEHTHOrO pucka B CLEHapUX OBWKEHMS
CTaBKW BBEPX

interest_rate_risk_down f CTaBka paccorfiacoBaHvs NPOLEHTHOTO puCcKa B CLEeHapuy ABWKEHWS
CTaBKn BHU3

time_to_expiration f Bpems Ao akcnupauuv MHCTpyMeEHTa B A0NSAX rofa

normalized_spot f TeopeTnyeckas LeHa 6a30BOro akT1ea Ha CroTOBOM PbIHKE B MyHKTax, Npu-
BEleHHas K pa3mMepHOCTN OCHOBHOIO
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Mone Tun OnucaHune

mr_addon_up f Hap6aska Up Ha NormalizedSpot gnsa ynpasneHusi 'O Ha ypoBHe (oblo-
yepca. YctaHaBnmBaetcs B gonax ot NormalizedSpot

mr_addon_down f Hap6aska Down Ha NormalizedSpot ans ynpasneHusi FO Ha ypoBHe iblo-
yepca. YctaHaBnmBaetcs B gonax ot NormalizedSpot

enforce_ims_half_netting i1 Mpu3HaK yunTbiBaTb PUCKA MEXMECSAUYHOTO Cnpeja rno npasusy “nonyHeT-
T10". 1 — ga; 0 — HeT.

tas_base_fut_isin_id i4 MaenTtndomkarop (isin_id) BA-thblouepca gnst TAS-dobtouepca (B mekywel

Bepcuu HeAOCMYyriHo)

MpumeyaHus:

« TMone spread_aspect MOXeT NpUHUMATbL CeayoLmUe 3HaUYEHNS:

0 He BxoguT B cripeg,

2 BXoAuT B MeXMeCsiuHblii cnpeg

« [one attribute MoXeT NpMHUMATL CneayoLe 3HaYeHNs:

0 "OB6bIYHbIA" chblouepc

0x100000 TAS-thbtouepc (B mekyujeli sepcuu HeO0CMyIHO)

0x800000 Collateral

Ta6n. 101. Mons Tabnuupbl option_series_params

4.23.1.4. Ta6nuuya option_series_params: NMapamMmeTpbl ONLUOHHbIX cepuii

Mone Tun OnucaHune

repllD i8 CnyxebHoe nose nogcucTeMbl penmkalmm

replRev i8 CnyxebHoe none noAcucTemMbl pennkaumm

replAct i8 CnyxebHoe none nogcucTeMbl penkaumm

small_name c25 CVIMBO/IbHBIN KOZ,

isin_base c25 Ko peanbHoro dbtoyepca

a_black f MapameTp pacyeTa KpMBOI BONaTUALHOCTY Mo Mogenu bnaka-Loynsa

b_black f MapameTp pacueTa KpuBOI BO/IaTUILHOCTM No Mogenu bnaka-LWoynsa

c_black f MapameTp pacueTa KpvBOIi BONATUALHOCTM N0 mogenu bnaka-Lloyn3a

d_black f MapameTp pacuyeTa KpuBOIi Bos1aTUILHOCTM No Mogenu bnaka-LWoynsa

e_black f MapameTp pacyeTta KpMBOIi BONaTULHOCTY Mo mogenu bnaka-Loynsa

expiration_date t [Jara 3aBepLueHns nepnoga UCrnosHeHus

use_null_volat i1 Mpu3Hak HyneBoli BONATUIbHOCTN

s_black f MapameTp pacyeTa KpMBOI BONaTuibHOCTY No mogenu bnaka-Loynsa

strike_step f Lar cTpaiika

exp_clearings_sa i4 Onpepenser, 3a CKO/bKO K/TMPUHIOBbIX ceccuii no PK HauHeT 6/10k1poBaTh-
ca [0, paccuntaHHoe a1 Bcero PK no mogeny skcnvpauun. YctaHaenu-
Baetcs HKLL.

exp_clearings_bf i4 OnpegfenseT, 3a CKO/bKO K/IMPUHIOBbLIX ceccuit no B® HayHeT 6/10KMpo-
BaTbcs O, paccumTaHHoe ons Beceli B® no mogenu skcnupauun. YctaHa-
BrimBaetcsa HKL.

exp_clearings_cc i4 Onpepensier, 3a CKOMbKO KIMPUHIOBbIX CECCUIl HAYHETCS NPUMEHEeHe Be-
ca exp_weight ans knneHtos b®. YctaHasnmsaetcsa HKLL.

volatility _risk f CraBka AnanasoHa pucka Bo/1aTuIbHOCTH

volatility_risk_mismatch f CTaBKa paccorsiacoBaHvs pucka Bo/aTuibHOCTU MEXAY pasHbIMU CpOKa-
MV OMNLMOHHBIX Cepuii

time_to_expiration f Bpewmsa [0 akcnvpauuv MHCTPYMEHTa B AONAX rofa

option_series_id i4 MaeHTuchmKaTop ONLMOHHOW cepuu

underlying_id i4 MaeHTudmkaTop dbrovepca

a_bach f [MapameTp pacueTa KpuBOIi BONIATU/ILHOCTM MO Mogenv bawwense

b_bach f MapameTp pacueTa KpuBOIi BONATU/ILHOCTM MO Mogdenu balwense
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Mone Tun OnucaHune

c_bach f MapameTp pacyeTa KpyBOIi BONATWULHOCTY N0 Mogenu ballense

d_bach f MapameTp pacuyeTa KpuBOIi BONIATU/ILHOCTM MO Mogenu balense

e_bach f MapameTp pacyeTta KpVBOW BONATWULHOCTY NO Mogenu balenbe

s_bach f MapameTp pacyeTa KpyBOIi BONATUILHOCTM MO Mogenu batenbe

m_bach f MapameTp pacuyeTa KpuBOIi BONATU/IbHOCTM MO MoAenu bawense

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.

sub_risk i1 Mpu3Hak yyeTa pucka no nogroykam: 1 - BkioueH pexum yyeta pucka rno
noaroykam pucka, O - BbIk/To4eH.

spread_aspect i1 Mpu3HaK BXOXAeHUs1 onuMoHHoi cepum B cnpef: O - He B cnpege, 2 - B
cnpege.

enforce_half_netting i1 Mpu3Hak NPUHYAUTENBHOTO BK/IKOYEHWUS MpaBuia NosyHeTTo Mpu Kpocc-
MapXX1poBaHUV OMUMOHHBIX CEPUIA C KonnatepasibHbIM UHCTPYMEHTOM, Y
KOTOpPbIX Npu3HaK spread_aspect=2.

min_step f MVHUMasbHBINA War N3MEHEHUST LEHbI.

step_price f CTOUMOCTb LUara LieHbl.

lot_coefficient i4 KoadpchuimeHT, ykasbiBawowmii Ha 06bEM 6a30BOr0 akTMBa B KOTUPOBKE

KOHTpaKTa 1 cTpaiikax onUMoHHOI 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 CLEHapUn ABUXEHUs
CTaBKU I BHU3.

fixed_spot_discount

CyMMa AVCKOHTUPOBAaHHbIX 3HaYeHU 06BABNEHHBIX OeHeXHbIX MOTOKOB.

projected_spot_discount

Cymma AOUNCKOHTUPOBaHHbIX 3HaueHuit MPOrHO3HbIX AEHEXHbLIX NMOTOKOB.

r2

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

CraBKa paccorniacoBaHust NPOLEHTHOr0 pucka B CLEHapun ABMKEHUA
CTaBKV 2 BBEPX.

interest_rate2_risk_down

CraBka paccornacoBaHusi NPOLEHTHOr0 pucka B CUEHapuUn OBUKEHUS
CTaBKM 2 BHU3.

4.23.1.5. Ta6nuuya options_params: NMNapameTpbl ONUNOHOB

Ta6n. 102. Monsa Tabnuubl options_params

Mone Tun OnucaHvne

repllD i8 Cnyxe6Hoe none noAcucTeMbl pensimkaumm

replRev i8 Cnyxe6bHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe none nogcucTembl pennkaumm

isin c25 CUMBO/IbHBI KOf, UHCTPYMEHTA

isin_id i4 YHVKasbHbIN YACIOBOW UAEHTUNKATOP NHCTPYMEHTA
isin_base c25 Kopg, cbbtouepca

strike d16.5 CTpaiik onyuoHa

opt_type i1 Tun onuuoHa: 1 - PUT, 2 - CALL

settl_price d16.5 PacueTHas LeHa

4.23.1.6. Ta6nuuya investor: CnpaBoOYHUK KJINEHTOB

Ta6n. 103. Monsa Tabnuukl investor

Mone Tun OnucaHvne
repllD i8 Cnyxe6bHoe none noAcucTeMbl pennkaumm
replRev i8 CnyxebHoe none nogcucTeMbl penkaumm
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Mone Tun OnucaHune

replAct i8 CnyxebHoe none nofcucTeMbl pennkaumm

client_code c7 Kof knueHTa

calendar_spread_margin_type i1 Tvn MapXXUpoBaHUs KasleHOAPHbIX CNpesoB ANna KnveHTa. 3 - MonyHeTTo,
4 - HetT0. /Icnonb3yemoe ceityac 3HayeHne

num_clr_2delivery i4 KonmyecTBO KIMPMHIOB 40 3KCAMpauun 4718 Havasa pacyeta cleHapueB
aKcnupaumn.

exp_weight d3.2 Bec cueHapves akcnnpaumu B utorosom 0.

coeff_im d16.5 KoadhdmumeHT utorosoro 0.

no_fut_discount i1 dnar 3anpeLleHa Ucnob30BaHWA CKUAKU No dblodepcam. 1 - 3anpert, 0
- Het.

short_option_minimum_charge_ratio| d5.3 MHanBnayanbHblin koadhduumeHT Beca cueHapus SOMC.

ics_margin_type i1 Tun MapPXUpoBaHNA MEXKOHTPaKTHbIX cnpefos. 3 - [onyHeTTo, 4 - HeTTo
MKC.

is_blank i4 Mpu3Hak pasgena-6onBaHKN 4151 OHMAH-perncTpaumnm

Ta6n. 104. Monsa Ta6nuubl dealer

4.23.1.7. Ta6nuuya dealer: CnpaBoOYHUK thupm

Mone Tun OnucaHne

repliD i8 CnyxebHoe none nogcucTeMbl penkaumm

replRev i8 CnyxebHoe none nogcucTembl pennkaumm

replAct i8 CnyxebHoe nose nogcucTeMbl penmkalmm

client_code c7 Ko knneHTa

margin_type i1 Pexum mapxvposaHusa no pasgenam b®. 3 - MonyHetTo, 4 - HetTo. Vc-
nosib3yemoe celiyac 3HaueHne

calendar_spread_margin_type i1 Tun MapXnpoBaHnsa kaneHaapHbIxX cnpefos Ans noptgens 6&. 3 - Mony-
HeTTO, 4 - HeTT0. Micnonb3yemoe ceituac 3HavyeHne

check_limit_on_withdrawal i1 MpoBepka pocTtaToyHOCTM oOb6ecneveHuss no Bb® npu BBOAE/BbIBOAE
cpeacTs. 1 - [a, 0 - HeT. icnonb3yemoe ceityac 3HaueHne

limit_tied_money i1 CooTBeTcTBME TOProBoro numuTta B® cymme cpencts Ha pasgenax bo.
1 - NopaepxmBatb cooTBeTcTBME, O - HesaBucUMBIA (BUPTYasbHbIA) u-
MWT. BUpTyasibHbIVi IMMUT NO pe3ynbTatam BeHepHEro KNMpUHIa MeHseTcs
TONbKO Ha BENUYMHY AoxogdalybbiTka. Micnonb3ayemoe ceilvac 3HaveHne

num_clr_2delivery i4 KonmyecTBo KMPVHIOB [0 3KCMMpauun O518 Havasia pacyeTa cueHapues
akcnupaumm no b®. Mcnonb3yemoe ceityac 3HaveHne

exp_weight d3.2 Bec cueHapues akcnvpauvun ana b® B ntorosom MO. Ncnonb3yemoe ceit-
yac 3HayeHve

coeff_im d16.5 KoadgpchumeHT ntorosoro MO ana 6. Micnonblyemoe ceiivac 3HaueHue.

no_fut_discount i1 dnar 3anpeLleHns NCrnonb3oBaHUs CKUAKN NO dblodepcam ans noprdens
B®. 1 - 3anper, 0 - HeT. icnonb3yemoe ceityac 3HaueHne

num_clr_2delivery_client_default i4 KonuyecTBo KAMPVHIOB A0 3KCMMpaLuun A58 Hayana pacyeTa cueHapues
3KCNMpaLym No K/IMeHTam - 3Ha4eHve no ymonyaHuio. icnonb3yemoe ceii-
yac 3HayeHve

exp_weight_client_default d3.2 Bec cueHapues akcnvpauum B UToroBom O oNsi KIMEHTCKUX pas3gesnos -
3HauYeHne No ymonyaHuio. Vicnonb3yemoe celivac 3HaueHme

no_fut_discount_client_default i1 dnar 3anpeLLeHns NCnonb30BaHUS CKUAKM No doblovepcamM Ans KNNeHToB
- 3HauyeHue no ymonyaHuio. 1 - 3anpet, 0 - HeT. Micnonb3yemoe ceiyac
3HaueHue

short_option_minimum_charge_ratio| d5.3 MHavBmayanbHbii koadpduumeHT Beca cueHapust SOMC.

ics_margin_type i1 Tun MapXUpoBaHNS MEXKOHTPAaKTHbIX cnpefos. 3 - MonyHeTTo, 4 - HeTTo
MKC.

order_allowed_in_morning_session |il [ocTyn K Topram B YTPEHHIOK TOProBy CECCUI0.

MpumeyaHus:

« [Mone order_allowed_in_morning_session MOXeT NpyHUMaTh Criefytolme 3HaveHns:

0 [JocTyn K Topram B yTPEHHIOK TOProBYH0 CECCUI0 OrpaHuyeH. 3anpeLleHbl TOProBbIE OnepaLyy, KpOMe onepaLyii CHATUS 3asiBOK.
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1 [ocTyn K TOpraMm B YTPEHHIO TOProBY0 CECCUI0 pa3peLueH.
4.23.1.8. Ta6nuuya multileg_dictionary: CnpaBo4YHUK CBA30K

Ta6n. 105. Monsa Ta6nuubl multileg_dictionary

Mone Tun OnucaHvne

repllD i8 CnyxebHoe nose nogcucTeMbl penmkawmm

replRev i8 Cnyxe6bHoe none noAcucTembl penkaumm

replAct i8 CnyxebHoe none nogcucTembl penkaumm

isin_id i4 YHUWKasIbHbI YNCI0BOI KOf, CBA3KM

isin_id_leg i4 YHUKasbHbIN KOL, UHCTPYMEHTA, BXOASLLETO B CBA3KY
leg_order_no i1 MopsfoK HOrW B CBSI3Ke. 3HaYeHne no ymonyaxuio 0.

4.23.1.9. Ta6nmya common_params: MapameTtpbl pacuéta O

Ta6n. 106. Mona Tabnuubl common_params

Mone Tun OnucaHune

repllD i8 CnyxebHoe nosne nogcucTeMbl penmkalmm
replRev i8 Cnyxe6Hoe none nofAcucTeMbl penkawmm
replAct i8 CnyxebHoe none nogcucTeMbl penkaumm
common_rev i4 Homep peBusun - CypporaTtHblii Koy
edge_coeff f KoathdmumeHT yyeTa KpaeBbIX pUCKOB

4.23.1.10. Ta6nuua brokers_base_contracts_params: UHguBuayanbHbiii KoadhchuumeHT FO B paspese 6a30BOro

KOHTpakTa u b®

Ta6n. 107. Monsa Ta6nuupbl brokers_base_contracts_params

Mone Tun OnucaHne

repliD i8 CnyxebHoe nosie noacucTeMbl penmkawmm

replRev i8 CnyxebHoe none nofcucTeMbl pennkaumm

replAct i8 CnyxebHoe nose nogcucTeMbl penmkawmm

broker_code c4 Kopg, B®

base_contract_code c25 Kogf 6a30BOro KOHTpakTa

coeff_im d16.5 KoadhcpumeHT MO no 6a30BOMY KOHTPAKTY AJ151 BCEX KNIMEHTOB AaHHON BO.
Wcnonb3yemoe ceityac 3HaueHue.

4.23.1.11. Ta6nuua sys_events: Taénuua co6bITUiA

Ta6n. 108. Mons Tabnuybl sys_events

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTemMbl penkaumm
replRev i8 CnyxebHoe none nofcucTeMbl pennkaumm
replAct i8 CnyxebHoe nose nogcucTeMbl penmkalmm
event_type i4 Tun cobbITns

event_id i8 YHVKasTbHbIN MAEHTUMKATOP COObITMA
sess_id i4 Homep ceccun

message c64 OnuncaHune cobbITUA

server_time t Bpewms cobbiTus

MpumeyaHus:

¢ BO3MOXHble TUMbI COBbITUIA

event_type =1

message = "session_data_ready"
3aKoHuYeHa 3arpyska faHHbIX U3 KIIMPYHIOBOl CUCTEMbI B TOPrOBYIO Nepes, Ha4yasioM HOBO TOProBoi ceccumn
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event_type = 2
message = "intraday_clearing_finished"
Bce pacueTHble npouenypbl B MPOMK/IMPUHIE 3aKOHYEHbI

event_type = 4

message = "intraday_clearing_started"

Hauano npomknmpuHra

event_type =5
message = "clearing_started"
Hauano oCcHOBHOIO K/IMpUHra

event_type = 6

message = "extension_of_limits_finished"
Pa3,£l,BI/I)KKa NIMMUTOB 3aKOH4YeHa

event_type =8

message = "broker_recalc_finished"

[eHexHble cpefcTsa nocse NPpoMKINpUHra nepecynTaHbl

4.24. Notok FORTS_TNPENALTY_REPL - Nudopmauums o coopax 3a TpaH3ak-

Lum (Type=l)
4.24.1. Cxema gaHHbIX

Tabnuubl:

« fee_tn - JeTanuanpoBaHHasi MHChOPMALWS MO KONIMYECTBY HEKOPPEKTHBIX TPaH3aKLUiA

« fee_all - IHdhopmauus o KonnyecTBe Ha4YMCNEHHbIX 6GasinoB

* heartbeat - Cnyxe6Hasi Tabnmua cepBepHbIX YacoB

4.24.1.1. Ta6nuua fee_tn: NletanmsumpoBaHHast UHYOpPMaLUA NO KOSINYECTBY HEKOPPEKTHbIX TPaH3aKuuii

Ta6n. 109. NMonsa Ta6nuusl fee_tn

Mone Tun OnucaHne

repliD i8 CnyxebHoe none nogcucTemMbl penkaumm

replRev i8 CnyxebHoe nosne nofcucTeMbl pennkaumm

replAct i8 CnyxebHoe nose nogcucTeMbl penmkalmm

time i8 Bpewms B popmare YYYYMMddhhmmssSSS

p2login c64 NorwH

sess_id i4 Homep ceccun

tn_type i4 Tun HekoppekTHoi TpaH3akuun (AddOrder - 1, DelOrder - 2, MoveOrder -
3, DelUserOrders - 4)

err_code i4 Kop owm6km

count i4 KonmyecTBo HEKOPPEKTHBIX TPaH3aKLnii

num_orders i4 KonuyecTtBo yaasieHHbIX 3asBOK

4.24.1.2. Ta6nuua fee_all: UndopmaLmsa o KonumuecTse HAYUCIEHHbIX 6annos

Ta6n. 110. NMona Ta6nuubl fee_all

Mone Tun OnucaHune

repliD i8 CnyxebHoe none noAcucTeMbl penkaumm

replRev i8 CnyxebHoe nosie NoacuUcTeMbl penmkaymn

replAct i8 CnyxebHoe none nofAcucTeMbl pennkaumm

time i8 Bpewms B popmare YYYYMMddhhmmssSSS

p2login c64 NorvH

sess_id i4 Homep ceccumn

points i4 Konnuyectso HauMcneHHbIX 6as1/10B 3a CekyHay 13 time

fee d16.2 CyMMapHblii C60p 3a HEKOPPEKTHbIE TPAH3aKLMM K MOMEHTY time OT Hava-
na ceccuu
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4.24.1.3. Ta6nuuya heartbeat: Cny)xebHas Taénuvua cepBepHbIX HacoB

[aHHas Tabnuua HanosHsAeTCs SAPOM TOProBOM CUCTEMbI C ONPeAeseHHON NePMOANYHOCTBLIO 1 MOXET ObiTb MCNONb30BaHa 415 3a4aq
CMHXPOHU3auun. Tabnuua Ncnonb3yeTcs B pexume f06aBneHNns 3annceii; ounctka Tabmubl NPoOUCXoanT B HOUHOE BpeMsi.

Ta6n. 111. NMons Ta6nuubl heartbeat

Mone Tun OnucaHvne

repllD i8 CnyxebHoe none nogcucTembl penkaumm
replRev i8 CnyxebHoe nosie NoacuUcTeMbl penmkawmm
replAct i8 CnyxebHoe none nofcucTeMbl pennkaumm
server_time t [Jata n Bpems cepsepa

4.25. NMNotok MOEX_RATES_REPL - Kypcbl Ba1loT OH-naiH (Type=l)

4.25.1. Cxema gaHHbIX

Tabnuupl:

* curr_online - 3Ha4YeHns KypcoB Ba/toT

4.25.1.1. Ta6nuua curr_online: 3HauyeHus KypcoB BanioT

Ta6n. 112. Mons Ta6nuubl curr_online

Mone Tun OnucaHve

repliD i8 CnyxebHoe nose nogcucTeMbl penmkawmm
replRev i8 CnyxebHoe none nogcucTembl penkaumm
replAct i8 CnyxebHoe nosie NoacuUcTeMbl penmkawmn
rate_id i4 MpeHTndhmkaTop kypca

value d16.5 TekyLmii kypc

moment t Bpema pacuyéta Kypca

MpumeyaHus:

* Mone rate_id MOXET NpuHUMaTb cneayruie sHa4eHns:

1 USD/RUB
50 USD/IIPY
51 USD/CHF
52 JPY/RUB
53 CHF/RUB
56 GBP/RUB
58 EUR/RUB
62 USD/TRY
63 CAD/RUB
64 TRY/RUB
66 CNY/RUB
67 EUR/USD
70 GBP/USD
72 HKD/RUB

4.26. Notok FORTS_FORECASTIM_REPL - lNporHo3 pnckoB nocsie BO3MOX-

Hoil pa3aBuxku (Type=l)
4.26.1. Cxema gaHHbIX

Tabnmupl:
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« part_sa_forecast - MporHo3 o6beMa cBo60aHbIX CPeACTB Ans PK.

» sys_events - Tabnmua cobbITUIA.

4.26.1.1. Ta6nuuya part_sa_forecast: NMporHos o6bema cBo60AHbIX cpeacTs Ana PK

Ta6n. 113. NMona ta6nuubl part_sa_forecast

Mone Tun OnucaHve

repllD i8 Cnyxe6Hoe none noAcucTemMbl pennkawumm

replRev i8 CnyxebHoe none nogcucTembl penvkaumm

replAct i8 CnyxebHoe none nogcucTeMbl pennkaumm

settlement_account cl2 PacueTHbIii Kog

money_free d26.2 CBo60aHO aeHer

MarketDataRev i8 Homep nocnegHero n3MeHeHus gaHHbIX (3HaYeHre nons replRev) B noto-
Kax 3asBOK W CAENOK, NnonasLllero B pacyeT NporHosa obecneyenus. 3a-
ABKM W CAenkn co 3HadveHusMu replRev meHblue, yem MarketDataRev,
yuTeHbl B NPOrHo3e. 3asBkn 1 cAefkn COo 3HaveHunsmun replRev 6onbLue,
yem MarketDataRev, HE yuTeHbl B nporHo3se. MNogpo6Hoe onvcaHne nons
replRev npusegeHo B pasgene 3.3.1. CnyxebHble Noas penmkauyuu.

4.26.1.2. Tabnuuya sys_events: Ta6nuya coobITUiA

Ta6n. 114. Mona Tabnuubl sys_events

Mone Tun OnucaHvne

repllD i8 CnyxebHoe none nogcucTembl penkaumm
replRev i8 CnyxebHoe nosie NoacuUcTeMbl penmkawmm
replAct i8 CnyxebHoe none nofcucTeMbl pennkaumm
event_id i8 YHUKasbHbIN UAEHTUMKATOP COObLITUSA
sess_id i4 Homep ceccumn

event_type i4 Tvn cobbITuA

message c64 OnucaHune cobbITUSA

server_time t Bpewms cobbiTus

MpumeyaHus:

¢ BO3MOXHbI€ TUMbl COOLITUI

event_type =1

message = "session_data_ready"
3aKoHuYeHa 3arpyska faHHbIX U3 KNIMPYHIOBOM CUCTEMbI B TOPrOBYIO Nepes, HauyasioM HOBO TOProBoi ceccumn

event_type =2

message = "intraday_clearing_finished"

Bce pacueTHble npoueaypb! B NPOMK/IMPUHTE 3aKOHYEHbI

event_type =4

message = "intraday_clearing_started"
Hayvano npomknupuHra

event_type =5
message = "clearing_started"
Hayano oCHOBHOro KnnpuHra

event_type = 6

message = "extension_of _limits_finished"

Pa3,CI|BI/I)KKa NIMMNTOB 3aKOHYeHa

event_type =8
message = "broker_recalc_finished"

[JeHexHble cpeAcTBa noc/ie NPOMKIPUHTA NepecynTaHbl

4.27. Notok FORTS_USER_REPL - Nonb3oBatenu (Type=R)

4.27.1. Cxema gaHHbIX

Tabnuupl:
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* user - MNonb30BaTeNN CUCTEMbI
¢ sma_master - [Npuea3ka SMA-noruHa K MASTER-noruny
» sma_pre_trade_check - HacTpoliku npeggaputenbHbix npoBepok SMA-nornHa
* sys_events - Tabnuua cobbIThiA
4.27.1.1. Ta6nuuya user: NMonb3oBartenn CUCTEMbI

Ta6n. 115. Mona Tabnuybl user

Mone Tun OnucaHvne

repllD i8 CnyxebHoe none nogcucTembl penvkaumm

replRev i8 CnyxebHoe nosie NoAcUCTeMbI penmkalmm

replAct i8 CnyxebHoe nosne nofAcucTeMbl pennkaumm

login c20 JNorvH yyacTHuka Topros

start_date t Bpems Havana gencTsuns normHa

end_date t Bpemsi okoHYaHus1 AeincTBUst normHa

client_code c7 CeMu3HauHbIli Kog, KnneHTa

operation_mask i4 BuToBas macka. 3afaeT paspeLLeHns Ha BbINO/THEHWE onepaLmii:

e 2 - JlumnTUpOBaHNE OTKPbITLIX NO3uLMiA No B®.

e 8 - JlumntnpoBaHne B® (nepesBof AeHer). MoxeT 6bITb yCTaHOBIEHO
TONbKO OnepatopoM-P® nnn AgMuHucTpatopom Topros.

* 16 - Bo3Bpar feHer.
e 32 - JIMNMUTUPOBaHNE K/INEHTOB.
» 128 - YcTaHOBKa OrpaHnyeHunii Mo KameHTam.

» 1024 - YcTaHOBKa OrpaHuyeHuii no 3asiBkam a1s SMA norvHos.

lang i2 Kof a3blka Ansi coo6LeHn

sma_flags i4 ButoBasi Mmacka (cm. MNprmeyaHus):
» 1-i1 6uT - Cancel on Disconnect
» 2-i1 6uT - Cancel on DropCopy Disconnect

e 3-i1 6UT - SMA-NIOTUH.

sma_status i4 BuTtoBas macka (cm. Mpumeyanus):
* 1-/i 61T - pa3peLlunTb/3anpeTTb TOProBble onepauny 415 1oruHa

e 2-if GUT - CHUMATbL/HE CHUMATb 3asiBKM NPU 3anpeTe TOProBbIX onepawuii

C norvHa.
aspref i4 MpeHTndomkaTop nonb3osartens. Ans 3adBok, NogaHHbIX 0T SMA-noruHa -
naeHtudnkarop MASTER-norvHa.
user_level i1 YpoBeHb N10rviHa NoNb30BaTeNs:
e 1-PO
e 2-B®
e 3 - KnneHt
password_expiration_date t [Jlata ncteueHnst cpoka felicTBMSt naponsi.
MpumeyaHus:

* lMone sma_flags siBnsieTca 6UTOBOIA MacKoii:
o 1-i 6ut: 0 - Pexxkum Cancel on Disconnect Bbik/toueH ans noruHa, 1 - Pexum Cancel on Disconnect Bk/tOUeH a/1st noruHa

o 2-ii 6uT: 0 - Pexxum Cancel on Drop-Copy Disconnect Bbik/toueH ans norvHa, 1 - Pexxum Cancel on Drop-Copy Disconnect Bkto4eH
ANs norvHa

o 3-1 6uT: 0 - Pexxkum SMA BbIK/HOUEH /15 NTOTUHA, 1 - Pexxkum SMA BK/OYEH A/151 NIOTUHA.

« lMone sma_status aABnseTcs GUTOBOIN MaCKOIA:
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o 1-ii 6uT: O - pa3peLLaeT TOProBble onepawun A41s orMHa, 1 - 3anpeLLaeT TOprogble onepauun 4is norvHa

0 2-1 6uT: 0 - He CHMMAaTb 3asiBKV JIoTMHa npv 3anperte TOProBbIX onepauun ¢ NornHa, 1 - CHUMaTb 3asBKM NOrMHa NpuU 3anpeTe TOProsbIX
onepaumumn ¢ norvHa.

4.27.1.2. Tabnuua sma_master: NMpueaska SMA-noruHa Kk MASTER-noruiy

Tabnuua cofepxut nHchopmMauumio o npuesaske SMA-normHa K MASTER-10rmHy.

Ta6n. 116. NMona Ta6nuubl sma_master

Mone Tun Onucaxune

repliD i8 CnyxebHoe none noAcMcTeMbl pennkaumm
replRev i8 CnyxebHoe nosne nogcucTeMbl penmkalmm
replAct i8 Cnyxe6bHoe none noAcucTembl penkaumm
sma_asp c20 SMA-NOrvH.

sma_aspref i4 MpeHnTndmkatop SMA-norvHa.

master_asp c20 MASTER-n0rvH.

master_aspref i4 MaoeHTndmkatop MASTER-noruHa.

4.27.1.3. Ta6nuuya sma_pre_trade_check: Hactpoiiku npegBaputenibHbIX NnpoBepok SMA-noruHa

Tabnumua cogepXnT MHChopMaLIMIo 0 HACTPOIiKax NpesBapuTebHbIX NpoBepok SMA-NoruHa.

Ta6n. 117. Nona Ta6nuubl sma_pre_trade_check

Mone Tun OnucaHune
repliD i8 CnyxebHoe none noAcucTeMbl penkaumm
replRev i8 CnyxebHoe nosie NoacuUcTeMbl penmkalmn
replAct i8 CnyxebHoe none nofcucTeMbl pennkaumm
check_id i8 YHUKanbHbIN nAeHTUMKATOP 3anucu.
sma_asp c20 SMA-NOrvH.
sma_aspref i4 MaeHTndmkatop SMA-norvHa.
check_number i1 Homep nposepku (1 - 7).
base_contract_code c25 Ko 6a30BOro aktuea.
instrument_type i1 Tun gepuBaTuBa:

¢ 0 - duroyepc

e 1-0nuuoH

+ 3 - KaneHgapHsblii cnpeg
client_code_check c7 Ko knneHTa, y4acTBYHOLMI B MPOBEPKE.
value d26.2 MpoBepoyHoe 3Ha4YeHue.

4.27.1.4. Tabnuuya sys_events: Ta6nuya coobITUiA

Ta6n. 118. Mona Tabnuubl sys_events

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTembl penkaumm
replRev i8 CnyxebHoe nose nofcucTeMbl pennkaumm
replAct i8 CnyxebHoe nosne nogcucTeMbsl penmkawmm
sess_id i4 Homep ceccun

event_id i8 YHVKasbHbIN MAEHTUMKATOP COObITUSA
event_type i4 Tun cobbITuA

message c64 OonuncaHune cobbITUA

MpumeyaHus:

¢ Bo3MOXHble TuMbl COOLITUIA

event_type =1

175



11.07.2024

PLAZA Il wnto3

Bepcua 7.27

message = "session_data_ready"

3akoHYeHa 3arpy3ka AaHHbIX U3 K/IMPUHTOBOI CUCTEMbI B TOPIOBYIO Nepes, Ha4asioM HOBOVi TOProBoii ceccum

event_type =2
message = "intraday_clearing_finished"
Bce pacyeTHble npoueaypbl B NPOMK/IMPUHTE 3aKOHYEHbI

event_type = 4
message = "intraday_clearing_started"
Havano npomkvpuHra

event_type =5
message = "clearing_started"
Hayasio 0CHOBHOrO KNpuHra

event_type = 6
message = "extension_of_limits_finished"
Pa3,ﬂ|BI/I)KKa NIMMUTOB 3aKOH4YeHa

event_type =8
message = "broker_recalc_finished"
[eHexHble cpeacTBa nocsie NPOMK/MPYIHIa NepecUHnTaHbl

4.28. Notok FORTS_REJECTEDORDERS_REPL - OTBeprHyTtbie B KJIMPUHT 3a-
aBku (Type=R)

4.28.1. Cxema gaHHbIX

Tabnmupl:

* rejected_orders - OTBepPrHyTble B KNIMPUHT 3a5BKU

4.28.1.1.

Ta6nuua rejected_orders: OTBeprHyTbie B K/IMPUHT 3asABKU
Ta6n. 119. NMons Ta6nuubl rejected_orders
Mone Tun OnucaHve
repllD i8 Cnyxe6bHoe none nogcucTembl penkaumm
replRev i8 CnyxebHoe nose noacucTeMbl penmkaymm
replAct i8 CnyxebHoe none nofcucTembl pennkaumm
order_id i8 Homep 3as1Bkun
sess_id i4 MaeHTrndomkaTop TOproBoii ceccum
moment t Bpems nsmeHeHusi COCTOSIHWSA 3as1BKN
isin_id i4 YHWKasIbHbIA YNCI0BOI MAEHTUIMKATOP MHCTPYMEHTa
client_code c7 Kof knueHTa
dir i1 HanpasneHne
xamount i8 O6bEM, KONNYECTBO €ANHUL, MHCTPYMEHTa
price d16.5 Llena
date_exp t [Jata ncreyeHns 3asBkn
id_ordl i8 Homep nepBoii 3asBkn
moment_reject t Bpewms, korga 3asiBka 6bi1a 0TBEprHyTa
ret_code i4 Kog, Bo3spara npoueaypbl nepenocTaHoBKu
ret_message c255 TekcT coobLLeHNsA 0 NPUYKHE OTBEPXEHWS 3asiBKV MPW NepernocTaHoBKe
comment c20 KommeHTapwuii Tpeligepa
login_from c20 JlorvH nonb3oBatens, NOCTaBMBLLETO 3asiBKY
ext_id i4 BHeLWHWiA Homep
opt_type i4 Tvn HCTpPYMeHTa

176



PLAZA Il wnto3

11.07.2024 Bepcua 7.27

5. OnncaHue KomaHpg,

5.1. Metog AddOrder - flo6aBneHne 3as1BOK

Tun coobueHus: 474
Tun OTBETHOrO CO06LLeHns: 179
Vicnonbayetcs ans gobasneHns 3asBoK Mo blovepcam, OnLUoHaM 1 COCTaBHbIM MHCTPYMEHTaM.

Ta6n. 120. Bxogsawme napameTpbl

Nmsa napameTtpa Tun 3HaueHune no | Onucaxue
YMOTYaHUIO

broker_code c4 Kog, 6pokepckoii dovpmbl

isin_id i4 YHVKasbHbIN YACIOBOW UAEHTUUKATOP NHCTPYMEHTA

client_code c3 Kop knuneHTa

dir i4 HanpaBneHus 3asBku

type i4 Bupg, 3asa8ku

amount i4 KonnyecTtso eAnHUL, MHCTPYMEHTa

price cl7 LieHa 3aaBku

comment c20 Mone kommeHTapus. [lo6aBnsieTca B 3asBKy, caenky. Moxer
1Cnosb30BaTbCs N0 COGCTBEHHOMY YCMOTPEHUIO pa3paboTym-
KOB LL/HO3A.

broker_to c20 Kog, PTC chmpmbl, KOTOPOIA afpecoBaHa BHECUCTEMHAs 3asiBKa

ext_id i4 BHeLUHWiA HoMep. [lo6aBnsieTcs B 3asiBKy, CAENKY

is_check_limit i4 Mpu3Hak NPOBEPKM LEHOBbIX KOPUAOPOB MO OMLUUOHHbLIM 3as1B-
Kam

date_exp c8 [ata ncteuenns 3anBkn. [Jo6aBnseTcs B 3asBKy.

dont_check_money i4 0 MpuW3Hak pacyeTa pUCKOB MO K/IMEHTCKOMY pasfesny no faHHow
3asBKe

match_ref cl0 TekcT-cBA3Ka A/19 04HO3HAYHOro CONnocTaBNeHns ABYX BCTPeY-
HbIX aJpEeCHbIX 3asBOK

ncc_request i1 0 MpusHak 3anpoca K HKLL Ha 3aknioyeHne cAenok ¢ y4acTHUKOM
TOpros

compliance_id cl " Cnoco6 BBOAaA 3as1BKM

Ta6n. 121. Pe3ynbraT BbINONHEHUSA

Nmsa napameTtpa Tun 3HaueHne no | Onucaxue

YMOMYaHUIO

code i4 Koga Bo3sBparta

message c255 TekcT coobLleHus

order_id i8 Kop 3as1BkM B cucteme

Kogp! BO3Bpara KomaHAp!:

0 ycnex BbINO/IHEHWA onepauun

[pyroe 3HauyeHune owmbka
MpumeyaHus:
» [Mone type MOXeT NPUHUMATL CReaytoLive 3Ha4YeHUS:
1 KkoTVMpOBOYHaA 3asBKa (OCTaeTcs B o4epeay nocse YacTUYHOTO CBeAEeHNS)
2 BCTpeyHas 3asBka (CHUMaeTCcs nocse NpoBeAeHUs ayKLyoHa)
3 3asBka Fill-or-Kill (ncnonHseTcs LuenmkoM nam CHUMaeTcs)
4 3anBka Book-or-Cancel (Lenmkom BCTaeT B CTakaH Win CHUMaeTCs)

* lMone dir MOXeT NPUHUMATL CreAyioLMe 3HaueHus:
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5.2.

1 3asBKa Ha 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 BbINONHATL NPOBEPKY IMMUTOB LIEH OMNLMOHOB

1 BbINONHATL NPOBEPKY JIMMUTOB LiEH OMLUMOHOB

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

Nms napamertpa Tvn 3HauyeHne no | Onucauvne
YMO4aHUIo
code i4 Koga Bo3Bparta
message c255 TekcT coobLLeHus
amount i4 KonnuectBo eayHNL, UHCTPYMEHTA B Y4,U1EHHO 3as1BKe

Koppbl Bo3Bparta KomaHzbl:

0 ycnex BbINO/IHEHNSA onepauun
[pyroe 3HaueHve owmbka
MpumeyaHus:

« Kog BosBpata = 14 (He HailgeHa 3asiBka 4119 yAaieHUs1) O3Ha4YaeT, YTo Takol 3asBku B ovepeam (yxe) HeT. Bo3aMoxHO, HOMep Hemnpa-
BW/IbHbIV /1N €e CerogHsi BoobLLe He 6bIs10. HeT cMbiC1a MOBTOPHO (& TeM 60/1ee MHOTOKPAaTHO) NOCbINaTh yAa/IeHNe C TEM XXe HOMEPOM.
OCO6EHHO 3TO aKTyasibHO AJ/15 aBTOMATUYECKNX CUCTEM.

* BbICTaBneHve npusHaka ncc_request o3Ha4aeT, 4To ygansaetca 3anpoc B HKL, Ha 3akoyeHne caenok ¢ y4acTHUKOM TOProB. YaaniaTh
3anpocCbl MOXET TOJIbKO YHYaCTHUK KNTMpPUHTa, He FIB/'IFHOLLI,I/IVICFI O0AHOBPEMEHHO Y4aCTHNUKOM TOProB, U TO/IbKO C JIOTMHOB YPOBHA P® 1 B&.

5.3. MeTopg DelUserOrders - MaccoBoe yganeHue 3asaBOK

Tun coobLueHus: 466
Tun OTBETHOrO CO06LLEeHNs: 186

KomaHpa Ha mMaccoBoe yfasieHne BCEX 3asBOK, YAOBNETBOPAOLINX KpUTEPUAM. MOXHO yaanAaTb 3asaBKU Mo cpbloqepcalvl, onunoHam un
COCTaBHbIM MHCTPYMEHTaM.

Ta6n. 124. Bxoagsawme napameTpbl

Nmsa napameTtpa Tun 3HaueHune no | Onucaxue

yMO4aHuio
broker_code c4 Kog, 6pokepckoit dovpmbl
buy_sell i4 Bbi6op TUNa 3asBOK B 3aBMCMMOCTHW OT Hanpas/ieHus
non_system i4 Bbi60p TUNa 3asBOK N0 Npu3HaKy 06blYHbIE/BHECUCTEMHbIE
code c3 Kop knneHTckoro cyeta
base_contract_code c25 Kof 6a30BOro aktnea
ext_id i4 0 BHeLUHWiA Homep
isin_id i4 YHVKa/TbHbIN YACOBOW UAEHTUNKATOP NHCTPYMEHTa
instrument_mask i1 Macka rpynmnbl MIHCTPYMEHTOB

Ta6n. 125. Pe3ynbTat BbINO/IHEHUA

Nmsa napameTpa Tun 3HaueHue no | OnucaHue
yMonuaHuio
code i4 Kog Bo3Bpara
message c255 TekcT coobLeHus
num_orders i4 KonuyecTBo yaaneHHbIx 3asBOK

Kogbl Bo3BpaTa KOMaHabl:

0 ycnex BbINOMHEHNS onepaLun
[pyroe 3HaueHuve owmbka
MpumeyaHus:

* MapawveTp buy_sell MOXET NPUHUMATbL CefytoLLVe 3HAYEHUA:
1 3aaBKuW Ha NOKYMKy
2 3asBKu Ha npogaxy
3 Bce 3asaBku

» [MapameTp non_system MOXET NPUHUMATL CeayoLLe 3HaUEHUS:
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0 OG6blyHble 3a9BKMN

1 BHecuctemHble

2 Bce

« MNapameTp instrument_mask aBNseTcs 6GUTOBON MaCKOIA:

0x1 ®blovepcbl
0x2  OnumoHbI

0x4  VIHCTPYMEHTbI-CBA3KU

« Ecnu napametp code He 3afiaH Unw ero 3HayeHue paBHoO ‘%%%’, To NPOVN3BOAUTCS YAANEHNE 3asiBOK [i/151 BCEX K/IMEHTCKMX CHETOB.

« Ecnu napameTp base_contract_code He 3agaH 1Uin ero 3HayeHve pasHo ‘%’, TO NPOU3BOANTCS yasieHne 3asBOK A/15 BCEX KOHTpak-

TOB.

* B cnyyae 3agaHus gna napameTpa ext_id 3HaveHus, oTMyHOro ot O, MPou3BOAUTCA yAasIeHUs BCeX 3asBOK C COOTBETCTBYHOLLMM
ext_id. 3HavyeHuns napameTpos buy_sell, non_system, base_contract_code v isin_id npu 3TOM UTHOPUPYIOTCH, HO UX 3HaYe-
HWS1 AOKHBI HAXOAMTCA B AOMNYCTMMOM fuanasoHe.

* C NoMOLLbl AaHHOW KOMaHApbl YAANsTCA TONbKO 3asBKW, HO He yaansTca 3anpockl B HKLL Ha 3aknioyeHve caenok ¢ y4acTHUKOM

TOproB.

* KomaHaa HefoCTynHa A1 YHaCTHUKOB K/IMPUHTa, He ABNAIOWMXCA OfHOBPEMEHHO M yYaCTHUKaMn TOpros. [/19 MaccoBoro yaasieHus
3as1BOK Y4aCTHUK K/IMPUHTa MOXET BOCNOMb30BaTbcs koMaHaoi DelOrdersByBFLimit.

« Ecnn TpaH3sakuus 3aBeplleHa ycnelwHo (kog Bo3spata 0), HO He yAasieHO H1 OfHOM 3asBku (num_orders=0), Hauncnsietcs wrpadg 3a

OLUMGOYHbIE TPAH3AKLMN.

5.4. Metoa MoveOrder - I3ameHeHUe 3aABOK

Tun coobLeHus: 476

Tun OTBETHOrO CO06LLEeHNs: 176

Vicnonb3yeTca Ana UsSMeHeHns 3aABOK Mo Cbb}Ol—IepcaM n onynoHam.

Ta6n. 126. Bxoasauwme napameTpbl

Nma napameTtpa Tun 3HauyeHue no |OnucaHune
yMOYaHuio
broker_code c4 Kog, 6pokepckoin davipmbl
regime i4 Pexunm paboTbl kKOMaHfb!
order_idl i8 Homep nepBoii yaansemoli 3asBku
amountl i4 HoBoe KonM4ecTBO eAuHNL, MHCTPYMEHTa 15 NepBOIi 3asBKM
pricel cl7 HoBas ueHa A/1a nepBoii 3asBkn
ext_idl i4 HoBbIii BHELIHWIT HOMEp AN NepBOVi 3asBKM
order_id2 i8 Homep BTOpOIi yaansemoli 3asBKu
amount2 i4 HoBoe KonMYecTBO eAuHNL, MHCTPYMEeHTa 719 BTOPOV 3asBKM
price2 cl7 HoBas ueHa A515 BTOPOWA 3asBkn
ext_id2 i4 HoBbIli BHELIHWIT HOMEp N5 BTOPOI 3asBKM
is_check_limit i4 0 Mpu3Hak NpoBepKM LEHOBbIX KOPUAOPOB MO OMLUOHHLIM 3asB-
Kam
ncc_request i1 0 MpusHak 3anpoca K HKL Ha 3aknio4yeHne cAenok ¢ yHacTHUKOM
TOproB.
client_code c3 Kog knneHTa
isin_id i4 YHWKasIbHbIA YNCI0BOI MAEHTUIMKATOP MHCTPYMEHTa
compliance_id cl " Cnocob6 BBOAa 3a5BKM
Ta6n. 127. Pe3ynbTat BbINO/IHEHUA
Nmsa napameTtpa Tvn 3HauyeHne no | Onucaxuvne
yMO4aHuio
code i4 Kog Bo3Bpata
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Nms napameTtpa Tvn 3HauyeHne no | Onucauvne
yMonyaHuio
message c255 TekcT coobLeHus
order_idl i8 HoBbIli HOMEp NepBOIA 3asBKK
order_id2 i8 HoBbIli HOMep BTOPOVi 3aABKM

Koabl Bo3BpaTa KoMaHAab!:

0 ycnex BbINOMIHEHNA onepaLun

[Jpyroe 3HauyeHve owmbka

MprMeyaHus (B HacTosiLeM MNpumevaHun TEpMUH "06BbEM" 03HAYaET KONIMHYECTBO eAVHUL, MHCTPYMEHTA):

* MapameTp regime onpeaensietT pexum paboTbl KOMaHAbl U MOXET NPUHUMATL C/efyoLLIMe 3HAUYEHNS:
0 He MeHATbL 06bEMBI 3a5BOK. OCTaeTcs TeKyLWWin hakTUuecknin 06beM 3asBOK B cucteme. MNpucnaHHbie KonnyecTsa UrHopUpYHOTCS.
1 WV3meHuTb 06bEMBI 3asBOK. ECnn 3asBKM HaAeHbl, BMECTO HUX BbICTaB/IATCS 3asBK/ C MPUC/IAHHbIMU LLEEHON 1 06BEMOM.

2 CHATb cTapble 3asBkn. Ecnv 06beM X0TA Obl OAHON 13 3asiBOK HE COBMAAAET C NpUCIaHHbIM, yaansoTcs obe 3asBku. VHauye - Bbl-
NOJTHAETCA CABU.

3 YcTaHOBUTb 06BbEMbI 3a51BOK PaBHbIMU NpUCNaHHbIM 3a BbIHETOM CBe,quHOVI 4acTu 3aABKM (He MeHbLle 0). Ecnun I'IpI/ICI'IaHHbIm 06beM
MeHblLle CBe,Cl,eHHOVI 4acTun 3adABKU, yoansawTca 06€e 3asBKM.

» MNone is_check_limit MOXeT NPUHUMATL CreayoLme 3HaYeHNs:
0 He BbINOAHATL NPOBEPKY IMMUTOB LiEH OMLVOHOB
1 BbINOAHATL NPOBEPKY IMMUTOB LiEH OMLMOHOB
» [N HOBbIX 3a5BOK NPOBOANTCA NpoLedypa ayKumoHa.
» CpBur 3asBOK BO3MOXEH TO/IbKO B pamMKax OHOr0 TOProBOro MHCTPyMeHTa. TO/IbKO MO OfHOMY KIMEHTCKOMY Permcrpy.
* Henb3sa cagurarb 3asBKu N0 CBA3KAM.
* Henb3sa caBuratb agpecHble 3asBKu.
 [Mpu caBure HeNb3s MEHATb Hanpas/ieHne 3asBKN.
* YpaneHHas (Wiv nepefBuHyTas, Wan NONHOCTLIO CBEEHHAs) 3asBKa He NepeBbICTaBAAETCS; BblAaeTcs cCoobLLeHne 06 oLwnbke.

» Ecnu npn caBure napbl 3aSBOK OfHA M3 HUX He HaligeHa Wnu He MOXeT ObiTb NepeaBuHYyTa, AEVCTBUSA CO BTOPON 3asBKOW Takke He
Npou3BOAATCSA C BblJayeli COO6LLEHNSA 06 OLLMOKE.

* Ecnun ase 3asBKuN NPOTUBOMNOOXHOIO 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 WHH, 6o KameHTcKoro
pervcTpa), oHa oTKaTbiBaeTCs, a Apyrasi 3asiBka cBUraeTcs.

* [Mpu nepeasunxke 3asBOK datefexp NepeHoCATCA B HOBbIE 3asABKN.

» B pe3synbratax 06pa6oTku komaHabl nons order_idl v order_id2 3anonHAKOTCA HOMEpPaMu HOBbIX 3asiBOK. B cnyyae, ecnv 3asBka
He 6blna BbICTaB/IeHa, COOTBETCTBYHOLLEE Nosie 06HYNAeTCA.

* BbICTaBneHve npusHaka ncc_request o3Havaert, YTo nsmeHsietcsa "3anpoc k HKL, Ha 3ak/toueHne caenok ¢ y4acTHUKOM Topros”. U3-
MEHATb 3anpoChbl MOXET TOIbKO YHaCTHVK KIMPUHTA, HE ABAAIOLWMIACA OL4HOBPEMEHHO YYaCTHUKOM TOProB, 1 TO/MbKO C SIOTMHOB YPOBHS
P® n B®.

* Ecnv casur 3asBku tuna Book-or-Cancel npneoauT K €e UCNOJIHEHUIO, TO CABUTI OTKaTbIBAETCA, a CaMa CcABuUraemMmas 3asiBka OCTaeTcCA
B cucteme.

» Ecnu npu casvre napbl 3asBok Tvna Book-or-Cancel ogHa U3 HUX HaTKHynacb Ha UCMOMHEHWE, OHA OTKaTbIBaeTCs, a Apyras 3asBka
cABuraetcs.

» Mone compliance_id MOXeT NPUHUMATL CleaytoLive 3HaUYeHUs:

" " (npoben nnu nycras cTpoka) He 3anonHeHo/He 3apaHo
M PyuHoii BBOA,
S B pesynbrate cpabarbiBaHWst YCIOBHOMO NOPYYEHUs (CTON-10cC)
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R B pesynbrate paboTthl anroputma-poborta
A B pesynbrate asiropytma aBTocnefoBaHns
D 3akpbITvie No3nummn B pesysstare He ncnosHeHHoro MarginCall

O6pallaeM BHMMaHue, 4To napameTp compliance_id He BNMSIET Ha 3ak/IlO4YEeHUE 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.

Tun coobueHus: 475

Tun OTBETHOro coo6LeHns: 180

Vcnonb3yeTcs ansa po6asneHus aicoepr-3asBok.

Ta6n. 128. Bxogsuwue napameTpbl

5.5. MeTtopg IcebergAddOrder - lo6aBneHue aicoepr-3asaBoK

Nmsa napameTtpa Tun 3HaueHune no | Onucaxue
YMO4aHUIo

broker_code c4 Kog, 6pokepckoit dovpmbl

isin_id i4 YHUKasbHbIN YACIOBOW UAEHTUMUKATOP NHCTPYMEHTA

client_code c3 Kop, knuneHTa

dir i4 HanpaBneHus 3asBku

type i4 Bupg, 3as88ku

disclose_const_amount i4 KonnuectBo eAnHUL, MHCTPYMEHTA B MOCTOSIHHOW COCTaBsAto-
Leld "BcnbiBatoLLein” (BUAUMOINA) yacTu aiicbepr-3asBkm

iceberg_amount i4 O6LLEee KONMYECTBO UHCTPYMEHTOB B aiicbepr-3asBke

variance_amount i4 0 AMNnTyga OTKIOHEHNs (B KOHTPaKTax) criyyaiiHol HaabaBku
K BCM/IbIBatoLLEl YacTu aiicbepr-3asiBkm

price cl7 LleHa 3asBku

comment c20 Mone kommeHTapusa. [lobaBnserca B 3asBKy, caenky. Moxer
1Ccnonb30BaThbCcs N0 COGCTBEHHOMY YCMOTPEHUIO pa3paboTym-
KOB LL/HO3a.

ext_id i4 BHeLwHWiA HoMep. [lo6aBnsieTcs B 3asBKy, CAeNKy

is_check_limit i4 Mpu3Hak NPOBEPKM LLEHOBbIX KOPUAOPOB MO OMUUOHHLIM 3asiB-
Kam

date_exp c8 [Jata ncreueHus 3asasku. [JobaBnseTcs B 3asBKY.

dont_check_money i4 0 Mpu3Hak pacyeTa pMCKOB MO KIMEHTCKOMY pasfeny no faHHow
3anBke

ncc_request i1 0 MpusHak 3anpoca K HKLL Ha 3aknioyeHne cAenok ¢ y4acTHUKOM
TOpros

compliance_id cl " Cnocob BBOAaA 3as1BKM

Ta6n. 129. Pe3ynbraT BbINOMHEHUS

Nma napameTtpa Tun 3Ha4yeHue no |OnucaHne

YMO4aHUIo

code i4 Kog Bo3Bpata

message c255 TekcT coobLieHus

iceberg_order_id i8 MpeHTndmkaTop ancbepr-3ansku

Kogbl Bo3BpaTa KoMaHabl:

0 ycnex BbINO/IHEHWA onepauumn

[Opyroe 3HaueHue

MpumeyaHus:

owmnbka

* Mone dir MOXeT NPYHMMAaTb CNeayroLmne 3HaYeHns:

1 3asBKa Ha NoKynky
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2 3asBKa Ha Npofaxy

Mone type MOXeT NpyHMMATb CNneaytoLme 3Ha4eHns:

1 KOTMpOBOYHas 3asiBKa (OCTaeTCsi B o4epeay nocsie YacTUYHOTO CBeAEeHMs)

4 3asBka Book-or-Cancel (Luenmkom BCTaeT B CTakaH Wan CHUMAaETCS)

B none price 3afaéTcs LeHa 3asBkv B CTPOKOBOM BMAE ‘nnnnnnnnnn.mmmmm'.
Mone is_check_1limit mMOXeT NpUHMMAaTL CliefytoLime 3HaUYeHUS:

0 He BbINOAHATL NPOBEPKY MMWUTOB LiEH OMLMOHOB

1 BbINOMHATL NPOBEPKY IMMUTOB LiEH OMNLOHOB

B none date_exp 3apaétca gata ucteveHus 3asaskv B suge 'YYYYMMDD'. Ecnv B kayecTBe AaHHOro napametpa nepefaértcs nycras
CTpOKa, TO 3asBKa cunTaeTca 06bI4HON. MNpu 3a8aHHON AaTe 3asBka OyAeT aBToMaTUYeCky NepeBbICTABNAATLCS B CNEAYIOLLYI0 CECCUIO,
HO - Monyyas Npy 3TOM HOBbI HOMEP 1 HOBOe BpeMsl. TakuM 06pa3om MoslyyatoTCsi «MHOTOAHEBHbIE» 3aBKU. Bpems nx xusHu — o
ncTeveHus patbl. 3as8BKM C UCTEKLIER AaToli 6yayT aBTOMaTMYeCckn CHUMAaTLCS Mocne 3aBeplueHnst BedepHeli ceccun (eCnu oHa ecTb
B 3TOT fleHb), YXXe HOouYblo. [1pn NepesbICTaBNEHNN [eNatoTCsl MPOBEPKN Ha Ha/IMYME UHCTPYMEHTA, KNMeHTa, JOCTaTO4HOCTU CPefCTB.
JonycTumblii fuanasoH faTbl: >= CerogHsLWHEro AHs, <= 0fHOro roga snepes.

MapameTp 3asiBku dont_check_money nNpyHUMAET ciefytoLime 3HaYeHNs:
o 0 - NpoBepsiTb 06ecneyeHne Ha ypoBHE KIIMEHTCKOTo pasaena
o 1 - He NpoBepsiTbL 06ecnevYeHne Ha YPpoBHE K/IMEHTCKOTO pasaena

MapameTp MOXET UCMO/b30BaTLCS SIOTMHOM, UMEIOLWMM CrieLmasibHoe paspelleHve. B ciyyae, ecnv gaHHblii donar 6yaeT ycTaHoBNeH y
3as1BKy, NOAABaeMoi C /IOTMHA, Y KOTOPOro AaHHOE pas3peLleHne OTCYTCTBYET, 3asiBka Gy4eT OTBeprHyTa.

BbicTaBneHve npusHaka ncc_request o3HayaeT, 4To 3asBKa sBnseTca 3anpocom kK HKL, Ha 3akntoyeHne caenok ¢ yHacTHUKOM TOProB.
Mcnonb3yetcsa Ans yperynmpoBaHus HEUCMOSTHEHHbIX 0653aTe/IbCTB yYacTHUKA TOProB Nnepes, y4acTHUKOM K/IMpUHra, B TOM unicne, B
C/ly4yae HefoCTaTOYHOCTU 06ecneyeHuns yyacTHKa TOpProB. 3anpoc MOXET NoAaBaTbCs TOIbKO YHACTHUKOM K/TMPUHTA, He SB/AOLWMMCS
O[LHOBPEMEHHO Y4aCTHUKOM TOProB, U TOJIbKO C JIOTMHOB YPOBHS P® 1 BO.

Mone compliance_id MOXeT NPUHMMATL CiefytoLiMe 3HaUYEHUS:
" " (npoben nnu nyctas cTpoka) He 3anonHeHo/He 3agaHo

PyuHoii BBOA,

B pesynbrate cpabarbiBaHWs YCNOBHOMO NOPYYEHKs (CTON-10cC)

B pesynbrare pa6oThbl anroputMa-po6oTa

B pesynbrare anroputma asTocnefosaHuns

o >» W 0 Z

3akpbITie No3unummn B pesysstare He ncnonHeHHoro MarginCall

O6pallaeM BHMMaHue, 4To napameTp compliance_id He BAMSIET Ha 3aK/IlO4YEHUE CAENKW, He MNPOXOAMT HUKaKOW NpoBEpKM
Ha [onycTUMble 3HAYEHUs U 6e3 M3MeHeHuli oTobpaxaetcs B wnto3e (FORTS_REFDATA_REPL:orders_log/multileg_orders_log,
FORTS_USERORDERBOOK_REPL:orders) n nepegaetcs B oT4eTbl Perynatopa. icnpasnTb ero nocthakTyM HEBO3MOXHO.

5.6. Metop IcebergDelOrder - YaganeHue aiic6epr-3asaBoK

Twvn coobueHns: 464

Tvn OTBETHOrO CO06LLEeHNA: 182

Vcnonb3yetcs ansa yaaneHus aincbepr-3asaBok. KomaHaa MoxeT oTpabatbiBaTb kak o public_order_id, Tak 1 no private_order_id. KomaHga
no public_order_id 6yayT pa6oTtaTb TO/IbKO, €C/IN BUAMMAS YacCTb C TaKUM HOMEPOM €eLLe ecTb B cucteme (He Gblsia cBefieHa), B NPOTUBHOM
cnyyae 6yAeT Bo3BpaLleHa owmnbka 06 OTCYTCTBUM 3asBKM C TakuM HOMepoM. [oToMy pekomeHayem paboTaTth ¢ aincbepr-sasskamu no
private_order_id.

Ta6n. 130. Bxogsawume napameTpbl

Mmsa napameTtpa Tvn 3HaueHune no | OnucaxHve
YMOTYaHUIO
broker_code c4 Kog, 6pokepckoit dovpmbl
order_id i8 Kog, 3asBku ans yganeHus
isin_id i4 YHVKa/TbHbIN YACTOBOW NAEHTUMNKATOP NHCTPYMEHTA
ncc_request i1 0 Mpu3Hak 3anpoca kK HKL, Ha 3akntoyeHne caenok ¢ Y4acTHUKOM
TOproB.
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Ta6n. 131. Pesynbrar BbINONHEHUSA
Nms napameTtpa Tvn 3HauyeHne no | Onucauvne
YMOTYaHUIO
code i4 Kog Bo3Bparta
message c255 TekcT coobLLeHus
amount i4 KonnuectBo eayHNL, MHCTPYMEHTa B Y4,aU1EHHOI 3asiBKe

Kofbl BO3BpaTa KOMaHgpl:
0 ycrnex BbIMOIHEHUS onepaLum
[Opyroe 3HaueHne oLmbka

MpumeyaHus:

« Kop Bo3Bparta = 14 (He HaiiieHa 3asBka [ yaaneHus) 03HauaeT, uTo Takoli 3asBku B odepean (yxe) HeT. BO3MoXHO, HoMep Henpa-
BWU/IbHBINA U ee cerofHs Boo6LLe He 6bl10. HeT cMbic/ia MOBTOPHO (a TeM 60/1ee MHOTOKPATHO) NOCbINaTh YAaseHUe ¢ TeM e HOMEpOM.
OCc06eHHO 3TO aKTyaslbHO /151 aBTOMATUYECKUX CUCTEM.

* BbicTaBneHve npusHaka ncc_request o3Hayvaert, 4yTo yaansaerca 3anpoc B HKLL Ha 3ak/toueHne caenok ¢ y4aCTHUKOM TOPros. YAanatb
3anpocChbl MOXET TOJIbKO YYaCTHUK KNNpUHra, He FlBI'IFIIOLLI'I/IﬁCﬂ O0[HOBPEMEHHO Y4aCTHNUKOM TOProB, U TO/ILKO C JIOTMHOB YPOBHA P® 1 B&.

5.7. MeTtop IcebergMoveOrder - UsmeHeHue aiicO6epr-sassBok

Tun coobueHus: 477

Tun OTBETHOro Co06LLeHns: 181

Vcnonb3ayeTcs ans nsmeHeHus ancbepr-3asnBok. KomaHga MoxeT oTpabaTbiBaTh kak no public_order_id, Tak v no private_order_id. KomaHga
no public_order_id 6yayT paboTtarb TO/IbKO, €C/IN BUAMMAS YacCTb C TakuM HOMEPOM €eLLe ecTb B cucteme (He Gblsia cBeeHa), B NPOTUBHOM
cnyyae GyeT BO3BpalLeHa OLNGKa 06 OTCYyTCTBUM 3asBKU C TAKUM HOMepOoM. MoToMy pekomeHAyem paboTaTh C aiicbepr-3asskaMu no

private_order_id.

Ta6n. 132. Bxogsawume napameTpbl

Mmsa napameTtpa Tvn 3HayeHune no | Onucaxuvne
YMOYaHUIO
broker_code c4 Kop, 6pokepckoit dovpmbl
order_id i8 MaeHTndmkaTop M3MeHSAEMON 3asBKM
isin_id i4 YHUKaU/TbHbI YAC/TOBOI NAEHTUMKATOP MHCTPYMEHTa
price cl7 HoBas LieHa 3asBKu
ext_id i4 HoBbIli BHELLHWIT HOMEep 3asBKu
ncc_request i1 0 MpusHak 3anpoca K HKL Ha 3aknio4veHne cAenok ¢ y4acTHUKOM
TOproB.
is_check_limit i4 0 Mpu3Hak NpoBEPKM LLEHOBbIX KOPUAOPOB MO OMUUOHHLIM 3asiB-
Kam
compliance_id cl " Cnocob BBOAa 3asBKM
Ta6n. 133. Pe3ynbTat BbINO/IHEHUA
Nma napameTtpa Tun 3Ha4yeHue no |OnucaHne
YMO4aHUIo
code i4 Kop Bo3Bpata
message c255 TekcT coobLieHus
order_id i8 HoBbIll ngeHTUdMKaTOp 3asBKK

Kokl BO3BpaTa KOMaHgpl:
0 yCrnex BbIMOJIHEHUS onepaLum
[Opyroe 3HaueHne oLmnbKa

MpumeyaHus:

* MNone is_check_1limit MOXET NPUHNMATb CNeayoLmne 3HaueHns:

0 He BbINOMHATL NPOBEPKY IMMUTOB LiEH ONLMOHOB
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1 BbINOMHATb NPOBEPKY JIMMUTOB LIEH OMNLOHOB

* BbicTaBneHve npusHaka ncc_request o3Hadaert, 4To nsmeHsietcs "3anpoc K HKLL Ha 3ak/iodeHne caenok ¢ y4acTHUKOM Topros". U3-
MEHATb 3anpoCbl MOXET TOJIbKO YYaCTHUK K/TMPUHIa, He FIBI'IFIIOLI.U/II‘/’ICH 04HOBpEMEHHO y4aCTHUKOM TOProBs, U TOJIbKO C JIOTMHOB YPOBHA
P® 1 BO.

« MNone compliance_id MOXET NPUHNMATb CNeAyLWNe 3HaUEeHNS:
" " (npoben nam nyctas CTPoKa) He 3anonHeHo/He 3agaHo
PyuHoi1 BBOA,
B pesynbrate cpabarbiBaHnsi yC/I0BHOMO NopyyveHns (CTon-a1occ)
B pesynbrarte paboTbl anroputma-pobota

B pesynbrare anroputma asTocnefosaHuns

o >» v un Z

3akpbITvie No3numMKn B pesysstare He ncnonHeHHoro MarginCall

O6pallaem BHMMaHve, 4To napameTp compliance_id He BAMSIET Ha 3aK/IlOUYEeHUE CAENKW, He MNPOXOAMT HUKaKOW NpoBepKu
Ha gonycTumble 3HaveHuss N 6e3 n3meHeHuii otobpaxaetca B wo3e (FORTS_REFDATA_REPL:orders_log/multileg_orders_log,
FORTS_USERORDERBOOK_REPL:orders) n nepegaetcs B oT4eTbl Perynatopa. icnpaBuTb ero nocthakTyM HEBO3MOXHO.

5.8. MeTtog ChangeClientMoney - /I3aMmeHeHue K/IMEHTCKUX JIMMUTOB

Tun coobuenuns: 458
Tvn OTBETHOrO co06LLeHNs: 187
Mpoueaypa No3BONSAET MEHATbL AEHEXHbIE IMMUTbI MO KIMEHTCKOMY CUETY.

Ta6n. 134. Bxoasume napameTpbl

Nmsa napameTtpa Tvn 3HauyeHne no | Onucaxuvne
yMOYaHuio
broker_code c4 Kog, 6pokepckoit dovpmbl
mode ul Pexum paboTbl KOMaHab!
code c3 Kopg, KnneHTCcKoro cyeta
coeff_im cl7 KoadhdomumeHT knneHTckoro MO
is_auto_update_limit i4 -1 MpW3Hak aBTOMaTNYECKOI KOPPEKLMN TIMMUTA Ha BENUYNHY [0-
X0Aa npu 3akayke nocne KnnpuHra
check_limit i4 1 dnar NpoBepkM Ha AO0CTaTOUYHOCTb CPEeACTB
limit_money cl7 JIMMUT fleHeXHbIX CpescTB

Ta6n. 135. Pe3ynbTat BbINO/IHEHUA

Nma napametpa Tun 3HauyeHue no |OnucaHune
YMOYaHUio

code i4 Kog Bo3Bparta

message c255 TekcT coobLeHus

Koabl BO3BpaTa KoMaHAb!:

0 ycnex BbINO/IHEHWA onepauun

[pyroe 3HayeHne owmbka

MpumeyaHus:

» Pexum paboTtbl komaHabl (none mode):
11  Ypanutb NMMUT, OTK/IHOUUTL NPOBEPKY Ha [OCTATOYHOCTL CPEACTB
12 YcTaHOBWTL IMMUT AEHEXHbIX CPeACTB B pa3mepe 1imit_money
13 VI3MEHUTb NIMMUT AEHEXHbIX CPeLCTB Ha BennyuHy 1imit_money

» lMpusHak is_auto_update_limit ycTaHOBNEHHbIN B 3Ha4YeHKe "1" NO3BO/IAET aBTOMATU3MPOBaTh NPOLECC U3MEHEHUSI IMMUTOB MO
pesynsratam npegblayllero AHs. 3HadeHune "-1" ana napameTtpa is_auto_update_limit o3HavaeT, YTO 3HAYEHVe He 3a[aHo Nosib-
3oBarenem.

185



11.07.2024 PLAZA Il wnto3 Bepcua 7.27

» [ins usmeHeHusi napameTpa is_auto_update 1limit ncnoneayiite pexum 13 c napametpom 1imit_money=0.
» B napametpe check_limit MOXHO yka3aTb CriefytoLive 3HauYeHUs:

0 He BbINOMHATL NPOBEPKY, NPOU3BECTUN GE3YC/IOBHOE U3MEHEHME NMMUTA

1 BbINONHATL NPOBEPKY. VI3MeHeHVA Npon3BOAATCA TOMbKO NPU [OCTATOYHOCTY CPEfCTB

* [yctasa cTpoka, 3afaHHasa B nose tvna cl7, AaeT BO3MOXHOCTb NPW NOCbINIKE KOMaHAbl HE U3MEHATb 3HaYeHue napamerpa, Kotopoe
nonb3oBartesib paHee yXxe oTnpaBu/1 B TOProByrd CUCTEMY.

5.9. Metog ChangeBFMoney - 13meHeHue numutoB b®

Tun coobLenuns: 426
Tvn oTBETHOrO coobLeHns: 107

lMpoueaypa No3BoOMAET MEHATb AeHbIM No cBovM B®. Mpu 3aTom, Npu yBennyeHun cueta 6P, HegocTalolme AeHbrv CHUMAOTCS CO cyeTa
camoii P®, a npu yMeHbLUEHNW, AiEHBI BO3BpALLAloTCA Ha cyeT Po.

Ta6n. 136. Bxogsauwue napameTpbl

Nmsa napameTtpa Tvn 3HayeHune no | Onucaxuvne

yMon4aHuio
broker_code c4 Kop, 6pokepckoit dovpmbl
mode i4 Pexu1m paboTbl kKOMaHb!
code c2 Kog B®
limit_money cl7 NIMMNT fieHexXHbIX CpeacTs

Ta6n. 137. Pe3ynbTat BbINO/IHEHUA

Nma napamertpa Tun 3HauyeHue no |OnucaHune
yMON4YaHuio

code i4 Koga Bo3Bparta

message c255 TekcT coobLieHns

Kogbl Bo3BpaTa KOMaHab!:

0 ycnex BbINO/IHEHWA onepauun
[pyroe 3HaueHue oLmbka
Mpumeyanus:

» Pexum paboTtbl komaHabl (none mode):
12 YcTaHOBUTb IMMWT paBHblii 1imit_money
13 V3meHuTb numuT 1imit_money

« MMpoueaypa AOCTYNHA TOMbKO TOMY JIOTMHY L/03a 0T P®, KOTOpoMy ALMUHMCTPATOP TOProB NPOCTaBw/l HEOGXoAMMbIe Npasa.

5.10. Metopg OptChangeExpiration - lMopyyeHus Ha akcnupayuio onuUoOHOB

Tun coobuueHns: 471
Tun OTBETHOro co06LLeHus: 190
Mogaya nopyyeHnii Ha JOCPOYHYIO 3KCNMPaLMIO OMUUOHOB, HA OTMEHY aBTOMAaTUYEeCKOl 3KCNypaLuy OnuyoHOB.

Ta6n. 138. Bxoasuwme napameTpbl

Nmsa napameTpa Tun 3HaueHue no | OnucaHue
yMonyaHuio
broker_code c4 Kog, 6pokepckoin dovpmbl
mode i4 Pexunm paboTbl kKOMaHb!
order_id i8 Homep nopyyeHusi Ha akcnupauuio
code c3 Koga knneHTa
isin c25 Kop, nHcTpymeHTa
amount i8 0 SKCnupMpyemoe KoNm4ecTso
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Ta6n. 139. Pe3synbrar BbINONHEHUSA
Nmsa napameTtpa Tun 3HaueHune no | Onucaxue
YMOMYaHUIO
code i4 Koga Bo3Bparta
message c255 TekcT coobLeHns
order_id i8 Homep nopyyeHusi Ha akcnupauuio
Kogpl BO3Bparta KoMmaH/pbl:
0 ycnex BbINO/IHEHWA onepauun

[Opyroe 3HaueHue oLmnbka

MpumeyaHus:

* Pexum paboTbl komaHab! (none mode):
11  Ypanutb
12 [o6aBntb/O6HOBUTL

» [lns nopyyeHuii Ha 3KCNUpauUmMIo KNYeBbIMU MONAMY ABNAOTCS isin n code. [ns ogHOM koMGUHaumn "isin + code" Henb3si noaaTb
60nee 0f4HOro NOPYYeHNs1 Ha AKCNUPaLMIo.

* [Npn fobaBneHun HOBOrO NOPYYEHUS Ha 3Kcnpauumto B none order_id Heobxogmmo 3agasathb "0". CregyeT NOMHUTb, YTO €C/I B CU-
CTEME Y)Xe CyLLEeCTBYET NOpyyeHne ¢ TakuMm xe "isin + code", T0 BMeCTo [06aB/EHNSA HOBOIO BbINO/THUTCS M3MEHEHMWE CYLLECTBYHO-
LLIero nopy4veHus.

» Onepauum "Delete" nnu "Update" nopyyeHuii MOXHO NPOM3BOAUTL:
o Mo order_id (code n isin He 3agaHbl).
o Mo code + isin (order_id=0).

o Mo order_id n code + isin. B aTom cnyyae nocne HaxoxaeHusi nopy4yeHusi no order_id, B HEM NpoBepsieTcsi cOOTBeTCTBUE code n isin
NPUCNaHHBIM 3HAYEHUAM.

» B TOprosoii cuctemMe eCcTb BO3MOXHOCTb 0TKa3aTbCsi OT aBTOMATUYECKO 3KCnMpaumm onuuoHoB. [1s 3Toro B NOC/IeAHWIA AeHb obpallie-
HYS ONMLMOHOB HEOGXOAMMO NOAATHL NMOPYUYEHME HA SKCMMPaLMIO, B KOTOPOM yKasaTb B Mosie amount oTpuuaTtesisHoe (CO 3HaKOM MUHYC)

KONMMYeCTBO KOHTPAaKTOB.

5.11. Metop FuturesExecutionRequest - MopyyeHuAa Ha NCNOsIHEHNEe OAHO-
AHEBHbIX (PbIOYEPCOB C aBTONPOJIOHrayuen

Twun coobueHuns: 470

Tvn OTBETHOrO CO06LLEeHNs: 189

Mopava nopyqum?l Ha ncnosiHeHne ogHOAHEBHbIX q:)bIOLIepCOB Cc aBTOI'IpOI'IOHFaLJ,VIeVI. MoxHo ﬂ,OGaB}'IFITb, N3MEHATb N yAanATb NOpyyYeHna.

Ta6n. 140. Bxogsauwme napameTpbl

Nma napameTtpa Tun 3HaueHue no |OnucaHue
yMO4YaHuio
broker_code c4 Kog, 6pokepckoit dovpmbl
mode i4 Pexnm paboTbl kOMaHb!
order_id i8 0 Homep nopyuyeHunsi Ha UCNonHeHve
code c3 MocnepgHve 3 cMMBO/A KNMEHTCKOrO Koaa
isin c25 Kog, cbbtouepca
amount i8 KonnuyectBo KOHTPAKTOB K MCMOTHEHWIO
Ta6n. 141. Pe3ynbraT BbINOMHEHUSA
ma napameTtpa Tun 3HaueHue no |OnucaHue
yMo4yaHuio
code i4 Kop Bo3sBparta
message c255 TekcT coobLeHus
order_id i8 Homep nopyuyeHunsi Ha UCNonHeHve

Koppl BO3BpaTa KoMaHfbl:
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0 ycrnex BbIMOIHEHMS onepaLmm

[Opyroe 3HaueHue oLmnbka

MpumeyaHus:

« Pexum paboTbl komaHasl (none mode):

11 Ypanutb

12 [do6aBuTb/O6HOBUTL

¢ [1n51 nOpy4YeHUin Ha UCMOTHEHNE KHOYEBLIMU NOMAMU ABAAKOTCA isin n code. s ogHO KoMBuHaumm “isin + code" Henb3si nogatb

6onee OA4HOro Nopy4veHna Ha ncnosiHeHne.

 [Mpu go6aBneHuy HOBOTO NOPYYeHUs Ha ucnosiHeHue B none order_id Heobxoanmo 3adasath "0". CnefyeT NOMHUTb, YTO €C/IN B CU-
CTEME Y)Xe CyLLEeCTBYET NopyyeHne ¢ Takumm xe "isin + code", T0 BMeCTo f06aB/eHNA HOBOIO BbINOTHUTCS U3MEHEHMWE CYLLECTBYHO-

LLiero nopy4eHusi.

» Onepauwu "Delete” unu "Update" nopyyeHuii MOXHO NPOn3BOANTb:

o Mo order_id (code n isin He 3agaHbl).

o lo code + isin (order_1id=0).

o lMo order_id n code + isin. B aToM cily4dae nocne HaxoxaeHusi nopyyeHus no order_id, B HeM NpoBepsieTcsi cooTBeTCTBME code 1 isin

NpucnaHHbIM 3Ha4YeHNAM.

* [MopyueHue Ha UCMOSHEHNE He MOXET BbiTb YAaNeHo (UI3MEHEHO), eC/iu OHO A06ABMIEHO OT SI0rMHa 60/ee BbICOKOMO YPOBHS.

5.12. MeTtopg FutChangeClientProhibit - ameHeHue KNINEHTCKUX OrpaHNYeHUi

Ana pbouepcos

Tun coobLeHns: 469

Tun oTBeTHOro coobLyeHus: 115

Ta6n. 142. Bxogswue napameTpbl

Nmsa napameTtpa Tun 3HaueHne no | Onucaxue
YMOT4aHUIO
broker_code c4 Koga 6pokepckoit hupmbl
mode i4 Pexum paboTbl KOMaHAb!
code c3 Kopg, knueHTckoro cyeta nnn '%%%' - no scem
base_contract_code c25 Kof 6a30BOro aktuea uam ‘%' - no BCEM
isin c25 Kofi HCTpymMeHTa nnm '%' - no Bcem
state i4 OrpaHuyeHune
state_mask i4 Macka gns napameTtpa state
client_priority i4 KnueHTckuii npuopnteT
Ta6n. 143. Pe3ynbraT BbINOMHEHUS
Nma napameTtpa Tun 3HaueHue no |OnucaHune
yMOYaHuio
code i4 Kog Bo3Bpara
message c255 TekcT coobLieHus
Kogbl BO3BpaTa KoMaHfb!:
0 ycnex BbINOSIHEHNA onepaLun

[pyroe 3HayeHne owmbka

MpumeyaHus:

» MNone mode onpenensieT pexum padboTbl KOMaHAabl:

11  ypanuTb

12 ycraHoBUTL (Update/insert)
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» lMone state MOXET NpPMHMMATL CieaytoLLMe 3HAUEHUS:
0 PaspeLueHbl Bce onepauumn. Vicnonb3yeTtcs A1 TOUEYHOro paspeLLeHuns B cilydae Hannumsa 6osee LIMPOKOro 3anpeTa;
1 3anpet Ha OTKpbITME NO3NLWUIA;
2 3anpeT Ha BbiCTaB/IEHUE NOObIX 3a8BOK;
3 3anpeT Ha OTKPbITME MO3MLUMIA Ha NPOAAXY;
0x08 3anpeT 6pokepa Ha nogadvy nopyyeHunii Ha Akcnupawuio;
0x10  3anpet [naBHoro Tpeligepa P® Ha nogady nopyyeHnii Ha Skcnupauuio. Ho emy caMomy - MOXHO;
0x20 3anpeT Ha 3anpoc NoToka NMKBMAHOCTM 6e3 aBTonoaTBepxaeHus (RFS);
0x40 3anpet Ha 3anpoc noTtoka nuksmgHoctn (RFS);
0x80 3anpeT Ha 3aK/toueHUst CAENKN MPY HEAO0CTATOYHOM KosmyecTBe KoTupoBok (RFS);

0x100 3anpeT Ha 3anpoc NoToKa MKBUAHOCTU C OrpaHnYyeHemM BpeMEHU XM3HN KOTUpoBOK (RFS).

» ButoBas macka state_mask onpepgensiet Te 6UTbl Nonsi state, 3HaYeHUs KOTOPbIX HEOOXOANMO U3MEHNTbL B Pe3y/ibTaTe BbINO/IHEHUS
KOMaHzbl. Hanpumep, B CyLLecTBYIOLLEM B CUCTEME 3anpeTe Ha[o M3MEHWUTb TOSIbKO 3anpeT no 3asskam (0-3), He Tporasi ocTaslbHble
6UTHI, B 3TOM C/ly4yae AaHHbIi NapameTp JO/MKEH yCTaHaBnMBaTbcA = 3, U onepauyusi 6yAeT BbINOSHEHA TOMbKO Haj NepBbiMU 2-Msi
6utamun nons state.

« [pu 3afjaH1M KOHKPETHOTO MHCTPYMEHTA B Nose Isin cnefyeT ykasbiBaTb KOZ COOTBETCTBYOWEro BA B none base_contract_code.

* MNone client_priority MOXET NPUHUMATL C/eAyloLmMe 3HAYEHUSA:

10 HU3KMiA
11 cpepHwii
12 BbICOKMIA

Ecnu B KomaHge B none client_priority yka3aHo 3HauveHue "10", "11" nnam "12", To BbICTaBASAETCA 3anpeT € yka3aHHbIM No/b30Ba-
TenbCkuii npuopuTeToM. Ecnm nonb3oBartensCckuii NPUopUTeT He ykasaH (3HaveHue "0"), To npuopuTeT GyAeT yCTaHOBMEH aBToOMaTnye-
CKW, B COOTBETCTBUW C NapameTpamu 3anpera.

5.13. MeTtopg OptChangeClientProhibit - smeHeHue KNNEeHTCKNX orpaHuvYeHun

ANS ONUVUOHOB

Twvn coobLeHuns: 468

Tvn OTBETHOrO CO06LLeHNs: 117

Ta6n. 144. Bxoasuwme napameTpbl

Nma napameTtpa Tun 3HaueHue no |OnucaHue
yMo4YaHuio
broker_code c4 Kog, 6pokepckoit dovipmbl
mode i4 Pexunm paboTbl kKOMaHb!
code c3 Kof, knneHTckoro cyeta nnu '%%%' - no scem
base_contract_code c25 Kog, 6a30B0ro aktea unm ‘%' - no Bcem
isin c25 Kog, nHcTpymeHTa nim ‘%' - no Bcem
state i4 OrpaHuyeHve
state_mask i4 Macka ans napameTpa state
client_priority i4 KnueHTckuii npuopnteT
Ta6n. 145. Pe3ynbraT BbINOMHEHUS
Nwmsa napameTtpa Tun 3HaueHune no | Onucaxue
YMO4aHUIo
code i4 Kog Bo3Bparta
message c255 TekcT coobLleHus
Koabl Bo3BpaTa KoMaHab!:
0 ycnex BbINOMIHEHNA onepaLun
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Lpyroe 3HaueHue omnbka
MpumeyaHus:
* Pexum paboTbl komaHabl (none mode):
11  ypanutb
12 ycraHoBuUTb (update/insert)

* lMone state MOXeT NpMHMMAaTL Crefyowme 3HaYeHns:

0 PaspelueHbl Bce onepauyn. Micnosnb3yeTcs A5t TOYEUHOTO paspeLLleHisi B Crlydae Hasimums Gosiee LWMPOKOTo 3anpeTa;
1 3anpeT Ha OTKpbITUE NO3NLUIA;

2 3anpeT Ha BbICTaB/IeHUE M0GbIX 3a5BOK;

3 3anpeT Ha OTKpbITME NO3NLUIA HA MPOAAXY;

0x08  3anpet 6pokepa Ha nogady NopyyYeHuit Ha Jkcnmpauuio;

0x10 3anpeT aBHoro Tpeligepa P® Ha nogady nopyyeHuii Ha Skcnupayuio. Ho emy caMoMy - MOXHO;
0x20 3anpeT Ha 3anpoc NoToka NMKBMAHOCTU 6e3 aBTonoaTBepxaeHus (RFS);

0x40 3anpet Ha 3anpoc noTtoka nukemgHoctn (RFS);

0x80 3anpeT Ha 3aK/toyeHnst CAeNkn Npn HeLOCTaTOYHOM KonmyecTse KOoTMpoBoK (RFS);

0x100 3anpeT Ha 3anpoc NoToKa SIMKBUAHOCTY C OrpaHnyeHNeM BpEMEHN XW3HN KOTUPOBOK (RFS).

» ButoBas macka state_mask onpegenset Te 6uTbl nonsa state, 3Ha4eHNS KOTOPbIX HEOOXOAUMO U3MEHUTL B Pe3y/bTaTte BbINOTHEHNSA
KoMaHApbl. Hanpumep, B CyLeCTBYIOLWMM B CUCTEME 3anpeTe Hafo M3MEHWUTb TOMLKO 3anpeT no 3asskam (0-3), He Tporas oCTasibHble
6UTbI, B 3TOM C/lyyae AaHHblii NapameTp JO/MKEH ycTaHaBnMBaTbca = 3, U onepauus OyaeT BbiNOMHEHa TOMbKO Haj NepBbiMU 2-Ms
6utamu nons state.

+ OrpaHuyeHns No hbloyepcam 1 onuyoHaM AeCTBYOT HE3AaBUCHMO.
» Mone client_priority MOXeET NPUHUMATL CleaytoLive 3HaUYeHUs:
10  HW3KuiA
11 cpepHwuii
12 BbICOKMIA

Ecnun B komaHge B none client_priority ykasaHo 3HaueHue "10", "11" unm "12", To BbICTaBNSETCA 3anpeT C yKa3aHHbIM N0/b30Ba-
TenbCkuii npuopuTeToM. Ecnm nonb3osarensCckuii NPUOPUTET He ykasaH (3HaueHue "0"), To npuopuTeT 6yAeT yCTaHOB/IEH aBToMaTnye-
CKW, B COOTBETCTBUW C NMapameTpamu 3anpeta.

5.14. Metopg ExchangeBFMoney - NepeBopA AeHEXHbIX CpeacTB MeXxay ABYMA
B® ogHoro PK

Tun cooblueHns: 427
Tun oTBETHOro coobLleHus: 130
[MpoLeaypa No3BOMSAET BbINO/HATL NEPEBOAbL! CPEACTB MexXAy ABYMS pas/iMuHbiMu BP, npuHagnexawumu ogHomy PK.

Ta6n. 146. Bxoasauwme napameTpbl

Nma napameTtpa Tun 3HaueHune no | OnucaHne
ymMonyaHuio
broker_code c4 Kog, 6pokepckoit dovpmbl
mode i4 Pexu1m paboTbl KOMaHbI
code_from c2 Kog B® ans cnvcaHus cpeacts
code_to c2 Kog B® HasHaueHus
amount_money cl7 Pa3mep feHexXHbIX CPeACTB A/1s nepesoga

Ta6n. 147. Pe3ynbraT BbINOMHEHUS

Nms napameTpa Tun 3HaueHve no |Onucaxve
yMoO4aHuio

code i4 Koga Bo3Bparta
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Nms napameTtpa Tvn 3HauyeHne no | Onucauvne
YMOYaHUIO
message c255 TekcT coobLeHus

Kogbl BO3BpaTa KoMaHfb!:

0 ycnex BbINO/IHEHWS onepauumn
[pyroe 3HayeHne ombka
MpumeyaHus:

» Pexum paboTtbl komaHabl (none mode):

1 TlepeBog TOMBLKO B TOPrax

3 TlepeBof B TOprax u KNupuHre

5.15. Metop OptRecalcCS - U3MeHeHNe LeHTPa/IbHOro cTpainka

Tun coobueHus: 422

Tvn OTBETHOrO cO06LLEeHNs: 132

MpoLeaypa no3BoNseT NPOU3BECTV NEPECUET LEHTPA/ILHOTO CTpaiika, Mo TeM 06si3aTe/lbCTBaM MapKeT-melikepa, /15 KOTOpbIX BbiGpaH
BapuaHT nepecyeta LIC «CMeLleHve no 3anpocy». MNpefHasHayeHa 151 MapKeT-MeliKepoB.

Ta6n. 148. Bxogswme napaMmeTpbl

Nms napameTtpa Tvn 3HauyeHne no | Onucaxuvne

yMO4aHUio
broker_code c4 Kog, 6pokepckoit dovpmbl
option_series_id i4 MaeHTuchmKaTop ONLMOHHO cepun

Ta6n. 149. Pe3ynbTat BbINOSIHEHUA

Mmsa napameTtpa Tvn 3HaueHune no | OnucaxHvne
yMoOYaHuto

code i4 Kog Bo3sBpata

message c255 TekcT coobuieHns

Kogbl Bo3BpaTa KOMaHab!:
0 ycrnex BbIMOIHEHMS onepaLum

[Opyroe 3HaueHne oLnbKa

5.16. MeTtop, TransferClientPosition - MepeHoc no3uynii mexay bd

Twun coobuieHuns: 430

Tvn OTBETHOrO CO06LLeHNs: 173

Mpouenypa No3BoSAET NEPEHOCUTL NO3ULUM MeXay cyeTaMmu cBoux bo.

Ta6n. 150. Bxogsauwme napameTpbl

Mmsa napameTtpa Tvn 3HayeHune no | Onucaxuvne
yMo4aHuio
broker_code c4 Kog, 6pokepckoit dovpmbl
code_from c7 Kog foHopa
code_to c7 Kop, peunnueHTa
isin c25 Kopg, nHcTpymeHTa
amount i8 Pa3mep nepeHocyMoii no3nLmum

Ta6n. 151. Pe3ynbTat BbINOSIHEHUA

Nms napameTtpa Tvn 3HayeHune no | OnucaxHvne
yMO4YaHuo

code i4 Kop Bo3sBparta

message c255 TekcT coobuieHus

191




11.07.2024

PLAZA Il wnto3

Bepcua 7.27

Kogbl Bo3BpaTa KOMaHab!:

0 ycnex BbINO/IHEHNA onepaLun

[pyroe 3HayeHne owmbka

MpumevaHue:

Mpoueaypa AoCTyrnHa TO/bKO TOMY JIOTVHY LUTo3a oT P®, KoTopoMy AAMVHUCTPATOP TOProB NpeAocTaBus HEO6X0AYMbIE NpaBa.

5.17. MeTtop OptChangeRiskParametersNextSession - YnpaBneHne puck-na-

pameTpamMmu onunoHoB

Tun coobLyenuns: 434

Tun O0TBETHOro co06LLeHus: 140

Mpoueaypa Nno3BoAET U3MEHNUTL PUCK-NAPaMETPbI OMLUOHOB.

Ta6n. 152. Bxogswue napameTpbl

Nma napameTtpa Tun 3HauyeHue no |OnucaHune
yMO4aHUio

broker_code c4 Kogf 6pokepckoit oupmbl

client_code c3 Kog, knneHTa

num_clr_2delivery i4 0 KonmyecTBo KAMPUHIOB, 3a KOTOPOE BK/IKYAKTCA CUEeHapuu
aKCIMpaummn Ans pacyeta pUckoB No 6amkHeR HekBapTabHOM
cepumn ONuMOHOB A5 AaHHOTo pasgena

use_broker_num_clr_2delivery i1 0 Mpu3Hak ucnonb3oBaHns 3HayeHns num_clr_2delivery, 3agaH-
HOM Ha ypoBHe 6pokepa

exp_weight c4 BecoBolii koachhmumneHT

use_broker_exp_weight i1 Mpu3Hak ncnonb3oBaHUs 3HadeHns exp_weight, 3agaHHom Ha
ypoBHe 6pokepa

short_option_minimum_charge_ratio | c6 MHavBMAayanbHbIn kKoadduLmeHT Beca cueHapust SOMC

Ta6n. 153. Pe3ynbTat BbINOSIHEHUA

Nma napameTtpa Tun 3HauyeHue no |OnucaHune

yMO4aHuio

code i4 Kog Bo3Bparta

message c255 TekcT coobLeHns

Kogbl BO3BpaTa KOMaHAb!:

0 ycnex BbINOMIHEHNSA onepaLun

[Opyroe 3HauyeHve owmbka

MpumeyaHue:

Mpoueaypa A0oCTyMNHA TO/LKO TOMY fIOTVHY LU/To3a oT P®, KOTOpoMy AAMUHUCTPATOP TOProB NpeAocTaBus Heo6XxoAuMbIe Npasa.

5.18. Metog ChangeBFParametersNextSession - UsmeHeHne napameTpoB B®

Y4YaCTHUKOM K/IMPUHTa

Tun coobuueHus: 442

Tun oTBETHOrO CO06LEHNA: 162

Mpoueaypa ucnonb3yetca Ansi M3MeHeHUst napaMmeTpoB B® YuacTHUKOM knupuHra. Mpouesypa AOCTYNHA UCKMKUATENBLHO ANt IOTMHA
YPOBHsA P®. MpuMeHeHWe 3aiaHHbIX NapamMmeTpoB NPOUCXOANT B BEUEPHUIA KITUPUHT.

Ta6n. 154. Bxoasuwme napameTpbl

Nma napameTtpa Tun 3HaueHune no | OnucaHne
YMO4aHUio
broker_code c4 Kog, 6pokepckoit dovpmbl
code_bf c2 Koa B®.
margin_type i4 -1 Pexum mapxuposaHus no pasgenam b®. 3 - nonyHerTo, 4 -

HETTO.
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Nms napameTtpa Tvn 3HauyeHne no | Onucauvne
YMOYaHUIO

calendar_spread_margin_type i1 -1 Tun mMapxmpoBaHus KaneHAapHbIX cnpefos Ana noptdens
B®. 3 - nonyHeTTO, 4 - HeTTO.

num_clr_2delivery i4 -1 KonmyecTBo KAMPUHIOB A0 3KCnupauum Ans Hadana pacyera
cueHapueB akcnupauuy no bo.

exp_weight cl7 Bec cueHapueB akcnvpaummn ansa b® B nrorosom MO.

go_ratio cl7 KoadhdomumeHT utorosoro MO gnis 6.

check_limit_on_withdrawal i4 -1 MpoBepka goctatoyHocTn obecnevenHuns no B® npun BBoae/BbI-
BOfle cpeacTs. 1 - npoBepATh, O - HeT.

limit_tied_to_money i4 -1 CooTBEeTCTBME TOProBOro NMnmuTa B® cymme cpefcts Ha pas-
fenax B®. 1- nogaepxuBatb COOTBETCTBUE, O - HE3ABUCUMBIIA
(BUPTYaIbHBIA) IMMUAT.

check_limit_for_orders i4 -1 lMpoBepka focTaTo4HOCTM 06ecneveHusi o B® npu noctaHoB-
Ke 3asBOK . 1 - NpoBepsTh, O - HeT.

no_fut_discount i4 -1 3anpeTt Ucnonb3oBaHUs CKMAKM MO dobrovepcam Ansi nopTtdpens
B®. 1-3anper, O - HeT.

ics_margin_type i1 -1 Tun MapXMpoBaHNSA MEXKOHTPaKTHbLIX CNpeos. 3 - MO/yHEeTTo,
4 - HeTTO.

Ta6n. 155. Pe3ynbraT BbINONMHEHUS

Nmsa napameTtpa Tun 3HaueHune no | Onucaxue

YMOTYaHUIO

code i4 Koga Bo3Bparta

message c255 TekcT coobLleHus

Kogpbl Bo3Bpara KoMmaHfbl:

0 ycnex BbINO/IHEHWA onepaLun

[lpyroe 3HaueHune owwmbka
MpumeyaHus:

« MycTas CTPOKa, 3afaHHas B nose Tuna cl17, AaeT BO3MOXHOCTb NpY NOCbIIKE KOMAaH/Abl HE U3MEHSITb 3HaYeHue napameTpa, KoTopoe
No/sb30BaTe b PAHEE YXXe OTNPaBU/I B TOPTOBYH0 CUCTEMY.

« 3HaueHve -1, 3aAaHHOe B MOMSIX TUNA i4 1 il, JaeT BO3MOXHOCTbL MPU MOCLIIKE KOMaHbl HE U3MEHSITb 3HAUYEHKe NapaMeTpa, KoTopoe
No/b30BaTe b PAHEE YXe OTNPaBU/I B TOPTOBYH0 CUCTEMY.

5.19. Metop ChangeClientParameters - sameHeHne napamMeTpPoOB Ha K/INEHT-
CKUX pasgenax

Tun coobuueHus: 443
Tvn OTBETHOrO CO06LLEeHNs: 178

Mpoueaypa ncnonb3yeTca A1 USMEHEHUS NapaMeTPOB Ha KIMEHTCKUX pasgenax Y4acTHUKOM KnvpuHra. MNpouedypa [oCcTynHa normHam
ypoBHA P® 1 B®.

Ta6n. 156. Bxogswue napameTpbl

Nma napamertpa Tun 3HauyeHue no |OnucaHune
yMOYaHuio
broker_code c4 Kog 6pokepckoit oupmbl
code c3 Kog, knneHTa
coeff_go cl7 KoathdmumeHT knvneHtckoro N0
no_fut_discount i4 -1 dnar 3anpeTa UCnosb30BaHWA CKUAKM Mo dbloyepcam
Ta6n. 157. Pe3ynbTat BbINO/IHEHUA
Mms napameTtpa Tvn 3HaueHune no | OnucaxHvne
YMOMYaHUIO
code i4 Kog Bo3Bpata
message c255 TekcT coobuieHus
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Kogbl Bo3BpaTa KOMaHab!:

0 ycnex BbINO/IHEHWA onepaLun
[pyroe 3HaueHue oLumbka
MpumeyaHus:

» lMone coeff_go moxeT npvHMMaTh 3Ha4deHne oT 0 go 10,00000.

* [yctasa cTpoka, 3afaHHasa B nose tuna cl7, AaeT BO3MOXHOCTb NPW NOCbIIKE KOMaHAbl HE U3MEHATb 3HaYeHue napameTrpa, Kotopoe
nonb3oBartesib paHee yxXe oTnpaBu/1 B TOProByrd CUCTEMY.

* 3HaueHve -1, 3ajlaHHOe B Mnose Tmna i4, AaeT BOSMOXHOCTb NPU NOCbIJIKE KOMaHbl HE USMEHATb 3Ha4YeHWe napamMmeTpa, KOTopoe Nnosb-
30Bartesib paHee y)Xe oTnpaBu1 B TOProByrd CUCTEMY.

5.20. MeTtopg ChangeClientParametersNextSession - UsmeHeHe napameTpoB
Ha KNIMEeHTCKNX pasgeniax B KNNPUHT

Tun coobuieHuns: 441

Tun OTBETHOrO CO06LLEeHNs: 163

Mpoueaypa ncnosnb3yeTca AN U3MEHEHNA NapameTpoB Ha KNIMEHTCKUX pasfenax Y4YacTHUKOM KnvpuHra. MNpoueaypa AoCTynHa formHam
ypoBHA P® n b&.

Ta6n. 158. Bxogsuue napameTpbl

Nmsa napameTtpa Tvn 3Ha4yeHune no | OnucaxHvne
YMO4YaHUIO

broker_code c4 Kop, 6pokepckoit dovpmbl

code c3 Kop, knneHTa

calendar_spread_margin_type i1 -1 Tun mMapXvpoBaHus KaneHAapHbIX CNpefoB Ans kaveHTa. 3 -
NOJTYHETTO, 4 - HETTO

ics_margin_type i1 -1 Tun MapXmMpoBaHUSA MEXKOHTPaKTHbLIX CNpefoB. 3 - MO/yHEeTTo,
4 - HeTTO.

Ta6n. 159. Pe3ynbTat BbINO/IHEHUA

Nmsa napameTtpa Tvn 3HauyeHne no | Onucaxuvne
YMOYaHUIO

code i4 Kog Bo3Bparta

message c255 TekcT coobLLeHus

Kogpl Bo3Bparta KomaHfbl:

0 ycnex BbINOMHEHNS onepaLn
[pyroe 3HaueHue owmbka
MpumeyaHus:

« 3HaueHue -1, 3agaHHoe B Mosie Tuna il, JaeT BO3MOXHOCTb NPy MOChISIKE KOMaH/bl HE U3MEHSATL 3HaYeHMe napameTpa, KOTOpPoe MoJib-
30Barte/lb paHee yxe OTNPaBW/ B TOPTOBYIO CUCTEMY.

5.21. Metop ChangeBFClientDefaultParametersNextSession - I3meHeHue Ha
KNMEHTCKUX pasgenax napameTpoB MO YMOSTHAHUIO B KNTUPUHT

Tun coobueHuns: 402

Tun oTBETHOroO coobLeHns: 602

Mpoueaypa ncnonb3yeTcs AN U3MEHEHUS NapamMeTpoB Mo YMOYaHWIo A5 BCEX KMEHTCKNX pasaenos ofHolt B®. Mpoueaypa gocTynHa
NorvHam ypoBHsa P® 1 B®. MprmeHeHne 3aaHHbIX NapameTpoB NMPOUCXOAUT B BEHEPHUI KNIVPUHT.

Ta6n. 160. Bxogsauwue napameTpbl

Mmsa napameTtpa Tvn 3HaueHune no | OnucaxHvne
yMon4aHuio

broker_code c4 Kop, 6pokepckoit dovpmbl

code_bf c2 Kog Bo®.
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Nms napameTtpa Tvn 3HauyeHne no | Onucauvne
YMO/THaHUIO
num_clr_2delivery_client_default i4 -1 KonuyecTBo K/IMPUHIOB [0 3KCnNMpauuu 418 Havana pacuyeta
CLEeHapueB aKcnmpawuum no KAneHTam.
exp_weight_client_default cl7 Bec cueHapueB akcnvpauummn ans knveHta B utorosom 0.
no_fut_discount_client_default i4 -1 3anpert 1Ucnonb30BaHWA CKUAKM Mo dblovepcam A1 noprde-

neii No KNAMeHTCKUM pasgenam. 1-3anpet, O-HeT.

Ta6n. 161. Pe3ynbTat BbINO/IHEHUA

Nmsa napameTtpa Tvn 3HauyeHne no | Onucaxuvne
YMOYaHUIo

code i4 Kop Bo3sBpata

message c255 TekcT coobLLeHus

Kogpbl BO3BpaTa KoMaHgbl:

0 ycnex BbINO/IHEHWA onepaLun
[pyroe 3HaueHune owmbka
MpumeyaHus:

* [lyctasa cTpoKa, 3afaHHas B nosne tuna cl7, Aaet BO3MOXHOCTb NPW NOCbINKE KOMaHAbl HE U3MEHATb 3HaYeHue napamerpa, Kotopoe
nonb3oBaresib paHee yxXe oTnpaBu/l B TOProByrd CUCTEMY.

» 3HaueHue -1, 3afaHHoe B none Tuna i4, AaeT BOSMOXHOCTb NPU NOCbI/IKE KOMaH4bl HE NSMEHATb 3Ha4YeHWe napamMmeTpa, KOTopoe Nosb-
30Barte/ib paHee yxe oTnpaBu/1 B TOProByrd CUCTEMY.

5.22. Metog ChangeBFClientBaseContractParametersNextSession - /IameHe-
HUe napamMmeTpoB KnneHToB b® no BA

Tun coobueHns: 1057
Tvn OTBETHOrO Coo6LLeHns: 1143

Mpoueaypa ucnonb3yeTcst 471t U3MeHeHUs koadhdouuveHTa MO no 6a30BOMY KOHTPaKTY [s BCEX KNMEHTOB AaHHoi B®. Mpoueaypa fo-
CTyMHa N0rvHaM ypoBHsl PO 1 B®. MpuMeHeHVe 3aaHHbIX NapaMeTpoB NPOUCXOANUT B BEUEPHUI KITUPUHT.

Ta6n. 162. Bxoaawme napameTpbl

MNmsa napameTtpa Tvn 3HayeHune no | Onucaxuvne
YMO/YaHUIO
broker_code c4 Kop, 6pokepckoit dovpmbl
bf_code c2 Koa B®, 3agaBaeMblii KNMMEHTOM
base_contract_code c25 Kof 6a30BOro KOHTpakTa
coeff_im cl7 KoadhchuumeHT MO no 6a30BOMY KOHTPaKTY A/151 BCEX KITMEHTOB
[aHHol B

Ta6n. 163. Pe3ynbraT BbINONMHEHUS

Nmsa napameTtpa Tun 3HaueHue no |OnucaHue
yMO4YaHuio

code i4 Kog Bo3Bpara

message c255 TekcT coobLieHns

Kogbl Bo3BpaTa KOMaHab!:

0 ycnex BbIMOMHEHNS onepaLun
[pyroe 3HayeHne ombka
MpumeyaHus:

* MNone coeff_im MOXeT NpuHMMaTb 3Ha4eHune ot 0 go 10,00000.

5.23. Metog ChangeBFLimit - U3ameHeHuMe TOproBbiX NMMUTOB B

Tun coobuyeHus: 428

Tun OTBETHOrO CO06LLeHNs: 161
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MpoLeaypa no3BossieT MeHsITb TOProBble JIMMUTbLI N0 B®.

Ta6n. 164. Bxogsawme napaMmeTpbl

Nmsa napameTtpa Tun 3HaueHue no | OnucaHue
yMonuaHuio
broker_code c4 Kog, 6pokepckoit dovipmbl
mode i4 Pexunm paboTbl kKOMaHb!
code c2 Koa B®
limit_money cl7 JIMMUT fleHeXHbIX cpescTB
check_limit i4 dnar npoBepky Ha AOCTAaTOYHOCTL cpeacTs no 6@

Ta6n. 165. Pe3ynbTat BbINOSIHEHUA

Nma napamertpa Tun 3HauyeHue no |OnucaHune
YMOYaHUio

code i4 Koga Bo3Bparta

message c255 TekcT coobLeHus

Kogbl Bo3BpaTa KOMaHAb!:

0 ycnex BbIMOMIHEHNS onepaLun
[pyroe 3HaueHue owmbka
MpumeyaHus:

* Pexunm paboTbl komaHab! (Mone mode):
12 YcTaHOBWTb JIMMUTBI paBHble 3HavyeHuo 1imit_money
13 W3mMeHUTb NMMUTbI Ha 3HadYeHne 1imit_money

» B napametpe check_limit MOXHO yKa3aTb c/iefylowme 3HaYeHNs:
0 He BbINOMHATL NPOBEPKY

1 BbINONHATL NPOBEPKY

5.24. MeTtop, CODHeartbheat - Coo6uweHune-xaptout ans cepsuca Cancel on
Disconnect

Tun coobLyexuns: 10000

Coo6LLeHne-xapTonT NHOPMUPYET CEPBUC MOHMTOPUHIA NOAKMIOYEHUS NO/Ib30BaTeseli 0 TOM, YTO AaHHbIV JTIOTVH aKTUBEH.

Ta6n. 166. Bxoasawume napameTpbl

Nmsa napameTtpa Tvn 3Ha4yeHune no | OnucaxHvne
YMO/T4aHUIO
seq_number i4 0 Homep coobLueHus-xapTonTa (B TEKYLLE BEPCUN HE UCMOSb-
3yetcs)

Monb3oBarens, I/ICI'IOﬂbSy}OUJ,VIVI CepBUC CHATUA 3aABOK NPU OTK/TIKOYEHUN OT Topr030|7| cucTembl 06513aH NocbinaTk Ha BXO,CI,HOI7I renT TOpFOBOVI
CNUCTEMBI COO6U.LeHMH-TpaH3aKuMM nnn XapT6MTbI He pexe O4HOro pasa B 10 cekyHA. B cnyyae HeakTMBHOCTWU, TO €CTb OTCYTCTBUS OT
nonb3oBarenei coo6u_\ean7| no6oro Trna B TeueHne 20 CEeKyH[, 3adBKUM 3TOro nosib3osaresna 6yﬂ,yT CHATHI.

MpumeyaHue:
TpeboBaHMe NocbiNaTb XapToUTbI pacnpoCTPaHSAETCS TO/IbKO Ha Nob3oBaTesieit, ncnosb3yrowmx cepsuc Cancel on Disconnect

CepB1C MOHUTOPWHIA He OTMPaBAsSeT OTBETHbIX COOGLLEHWI Ha xapTouTbl. MoaToMy B none dnaroB Npu BbI30BE PyHKLMW OTNPaBKK
coobLeHns TpebyeTcs ykasaTb HOMb (He oxuaaTh oTBeTa): cg_pub_post(pub, msgptr, 0);

Bbi3oB pyHkumn cg_pub_post ¢ dnarom CG_PUB_NEEDREPLY npu oTnpaBke xapTébuTa npvBeAET K MNOSYYEHUIO OLUMOKM
FORTS_MSG100 ¢ kogom Bo3Bparta: "10001 - HenssecTHbIli TUN co06LLeHMs".

5.25. Metop SetSmaPreTradeCheck - YcTtaHOBKa npegBaputesibHO NpOBepPKn
Ans 3asBok SMA-normHa

Tun coobueHuns: 406
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Tun OTBETHOrO CO06LLEeHNs: 166
KomaHga ycTaHaBnmMBaeT pexviM npefsaputesnibHol NPoBepkn A1 3aaBok SMA-normHa.

Ta6n. 167. Bxogswue napameTpbl

Nmsa napameTtpa Tun 3HaueHune no | Onucaxue
yMon4yaHuio

broker_code c4 Kog, 6pokepckoit dovpmbl

sma_asp c20 SMA-norvH

check_number i1 Homep nposepku (1 - 7)

base_contract_code c25 Kog 6a30BOro aktnea

instrument_type i1 0 Tun gepusarusa:

* 0 - dbioyepc
e 1-0nuuoH

* 2 - KaneHgapHsblii Cnpeg.

client_code_check c3 Kog, knueHTa, yyacTByoLLMiA B TpoBepKe (3ano/HAeTCs TONbKO
0151 NpOBepoK 6 1 7)

value c29 MpoBepoyHoe 3HaueHne

Ta6n. 168. Pe3ynbraT BbINOMHEHUS

Nma napameTtpa Tun 3HauyeHue no |OnucaHune
YMOYaHUIo

code i4 Kog Bo3Bpara

message c255 TekcT coobLleHus

Koppbl BO3BpaTa KoMaHgbl:

0 ycnex BbINO/IHEHWA onepauumn
[pyroe 3HaueHue owmbka
Mpumeyanus:

* [Mpoueaypa AOCTyNHa TO/IbKO TOMY JIOTUHY LLK03a, KOTOPOMY ALMUHUCTPATOP TOProB NpefocTaBu/l HEO6xoAMMbIe Npasa.
* NMone client_code_check cnepyet 3anonHATL TOMLKO 4718 NPOBEPOK 6 1 7. NS Apyrmx NpOBEPOK OHO AO/MHKHO OCTaBaTbCs MYCTbIM.
» PacwwudpoBka HomepoB nNposepku ans nons check_number:

Ta6n. 169. Homepa npoBepku

Homep npo-|MpoBepka Mons

BEpKun

1 OTK/IOHEHWEe LeHbl B MOPYyYeHWU OT Teky- |B value 3apaeTcs OTKIOHEeHUe LieHbl MOpyYeHnst OT TekyLuel LeHbl B Npo-
el ueHsbl. LieHTax. B none sma_asp ykasbiBaeTcsi Sma-orviH, 4151 KoToporo go6asns-

ercsa nposepka. MNons instrument_type n/unn base_contract_code 3agatot-
cA B cnyyae, ecnv TpebyeTcst yCTaHOBUTb NPOBEPKY Ha OTK/IOHEHWE LieHbI
B MOPYYeHWUN OT TeKyLLeli LieHbl Ha onpeaeneHHbIii MHCTPYMEHT UK Ha Bce
WNHCTPYMEHTbI BbIGPaHHOro 6a30BOro akTmea.

2 MakcumanbHblli 06beM MOpy4YeHVs B KOH- | B value 3aaeTcst MakcyMasibHblli 06beM NOpyyeHus B KOHTpakTax. B no-
TpakTax. e sma_asp ykasblBaeTcsi Sma-/I0rviH, 151 KOTOporo fobasnseTcs nposep-
Ka. Monsa instrument_type n/nnu base_contract_code 3agatotcsa B cnyyae,
ecnn TpebyeTca yCTaHOBUTL NPOBEPKY Ha MakcUMasibHbIli 06beM nopyye-
HWS1 B KOHTPaKTax Ha onpefeneHHbIN MHCTPYMEHT WU Ha BCe UHCTPYMEHTbI
BblGpaHHOro 6a30B0ro akT1Ba.

3 3anpeTuTb aapPecHbINn PeXxmm. B value 3apaetcsa O unu 1. 0 - paspeLunTb aApEeCHbI pexum; 1 - 3anpeTtutb
afpeCHbI PEXNM.

4 MakcumasibHbIi 06beM Mopy4veHus B py-|B value 3agaeTcsl MakCvMasibHbIE 06beM MopyyeHus B py6nsx. B none

6nsX. sma_asp ykasbiBaeTcsi Sma-forvH, /15 KOToporo f06aB/isieTcsi poBepka.

Monsinstrument_type n/wnu base_contract_code 3agatotcs B cyyae, ecnm
TpebyeTcs yCTaHOBUTb NPOBEPKY HA MakCUMaslbHbIA 06bEM NOpYyYEHNsi B
py6nsx Ha onpeaeneHHbIn MHCTPYMEHT MK Ha BCE MHCTPYMEHTbI BbiGpaH-
HOro 6a30BOro aKTuBa.
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Monsa

B value 3ajaetca mMakcumasibHas CymMMa MopyyeHuid 3a TOproBblii AeHb
(6pyTTO). B Nnone sma_asp ykasbiBaeTcs sma-sorviH, Ans KoToporo foba-
BnsieTcs nposepka. MNons instrument_type n/wnu base_contract_code 3aga-
0TCA B c/lyyae, ecnu TpebyeTcs yCTaHOBWTL MPOBEPKY HA MakCMMaslbHYH0
CYMMY NOpYyYeHWiA 3a TOProBblli AeHb (BPYTTO) HA ONpeAeNieHHbI UHCTPY-
MEHT UM Ha BCE€ MHCTPYMEHTLI Bbl6paHHOFO 6a30BOro akTmBa.

B value 3ajaetcA MakcyManibHOE KOMMYECTBO KOHTPaKTOB B MO3MLMK
long Ansa yyacTHuKa TOproB ¢ KNMeHTCKUM kogom client_code_check. lMo-
nsa instrument_type n/wnn base_contract_code 3agatoTcs B cryyae, ecnv
TpebyeTcs yCTaHOBUTb MPOBEPKY Ha MakCHMaslbHOE KO/IMYEeCTBO KOH-
TPaKkToB B MO3uuumn long ANs yyacTHVKa TOProB C K/AMEHTCKAM KOAOM
client_code_check Ha onpefeneHHbIli UHCTPYMEHT WIN Ha BCE UHCTPYMEH-
Tbl BbIGPAHHOrO 6a30BOro akTuBa.

Homep npo-|MpoBepka

BepKun

5 MakcrmanbHas cymMa nopyyeHuii 3a Top-
roBblil AieHb (6pyTTO).

6 MakcumasibHass nosvumss B KOHTpakTax
(long).

7 MakcumasibHas nosvumss B KOHTpakTax
(short).

B value 3apaetcs MakcMMasibHOE KOMMYECTBO KOHTPaKTOB B MNO3uLuv
short ana yyacTHvWKa TOProB C K/MeHTCKMM kogom client_code_check.
Monsa instrument_type w/mnu base_contract_code 3apatTcs B cnydae,
ecnu TpebyeTcs yCTaHOBUTL NPOBEPKY Ha MakCUMasibHOe KOIMYeCTBO KOH-
TpakToB B no3uvuuu short Ans y4yacTHMKA TOProB C K/MEHTCKUM KOZOM
client_code_check Ha onpeaeneHHbIli UHCTPYMEHT WX Ha BCE UHCTPYMEH-
Tbl BbIOpaHHOTO 6a30BOr0 aKTUBa.

5.26. Metop DelSmaPreTradeCheck -
Ana 3aaBok SMA-norvHa

Tun coobLeHns: 407

Tvn OTBETHOrO CO06LLeHNs: 167

YaaneHue npeaBapuTesibHOW NPOBEPKU

KomaHaa 0TMEHSIET PEXMM NpeABapUTeNIbHON NPOBEPKY AN1s 3asBOK SMA-N0OrMHa.

Ta6n. 170. Bxoagsawme napameTpbl

Nms napameTtpa Tvn 3HauyeHne no | Onucaxuvne
YMO4aHUo

broker_code c4

Kop, 6pokepckoli dovpmbl

check_id i8

Id npegBapuTensHoOli NpoBepKU

Ta6n. 171. Pe3ynbraT BbINOMHEHUS

Nmsa napametpa Tvn 3HaueHune no | OnucaxHve
yMoiyaHuto

code i4

Kop Bo3Bpata

message c255

TekcT coobLeHus

Koppl BO3BpaTa koMaHzbl:

0 ycnex BbIMO/THEHNA KOMaH/bI
Apyroe 3HayeHue oLumbka
MpumeyaHwe:

Mpoueaypa AoCTyrnHa TO/bKO TOMY JIOTVHY LUJTH03a, KOTOPOMY ALMUHUCTPATOP TOPTroB NPefocTaBuil HE06XoAMMbIe NpaBa.

5.27. MeTtop, UserKillSwitch - 3anpeT Toprosbix onepayuii 4nsa normHa

Tun coobueHuns: 408
Tun oTBETHOroO coobLyeHns: 168
KomaHga Bk/to4aeT 3anpeT TOProBbIxX onepauuii ns noruHa.

Ta6n. 172. Bxogsawme napaMmeTpbl

Nms napameTpa Tun 3HaueHve no |OnucaHuve
yMonuyaHuio
login c20 JIorvH yyacTHuKa TOproB, A/151 KOTOPOro yCTaHaBNVMBaeTCs 3a-
MPET Ha TOProBble OMepauun.
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Nms napameTtpa Tvn 3HauyeHne no | Onucauvne
YMOYaHUIO
disable i1 HacTpoiikn 3anpeTa TOproBbIX onepauuii Ans norvHa:
» 0 - Toprosble onepawyu paspeLueHbl 415 JIorMHa
» 1 - TOprosble onepaumu 3anpeLLeHbl 418 orMHa.
cancel_orders il 0 HacTpolikn CHATWA 3asBOK Npu 3anpeTe TOProBbIX onepauuu
[ANnA norvHa:
¢ 0-9agpo TC He CHUMAET 3asBKN
e 1-appo TC cHMMAET 3aABKMN.
Ta6n. 173. Pe3ynbTat BbINO/IHEHUA
Mmsa napameTtpa Tvn 3HaueHune no | OnucaxHvne
yMoyaHuto
code i4 Kop Bo3Bpata
message c255 TekcT coobLieHus
num_orders i4 KonuuecTtBo yaasieHHbIX 3asBOK
Kol BO3BpaTa KoMaHfbl:
0 ycnex BbIMO/THEHNA KOMaHAbI

Apyroe 3HaveHue owmbka
MpumeyaHue:
Mpoueaypa AOCTYyNHA TONbKO TOMY fIOTVHY LLK03a, KOTOPOMY AAMUHUCTPATOP TOProB NpefocTasu/l HEO6xoAMMbIe Npasa.

BobicTaBneHue dnara "cHumartb 3assku” (cancel_orders = 1) BO3MOXHO TObKO Npu ycrioBuK, korga nosne disable =1.

5.28. MeTop, SetBrokerFeeParamNextSession - YctaHOBKa napamMmeTpoB Ans
pacueTta 6poKepCcKoil Komuccumn

Tun coobueHuns: 453
Tun OTBETHOro CO06LLEeHNs: 183

KomaHaa npegHasHaueHa Ans 4o6aBneHns, U3MEHeHNs U yaaneHus napamMeTpoB, KOTopble UCMoMb3yTCs Npu pacyeTe 6pOKepcKoii ko-
MMCCUM N0 CAenKaMm KMEeHTOB. MapamMeTpbl MOXHO 3afaTh Kak A1 OTAENbHOTO KIVEHTA, Tak v Ans Bcell 6pokepckoii dvpmbl. Mapave-
Tpbl, 334aHHble An1si B®, UCNONbL3YOTCS NpY pacyeTe A1 BCeX ee KNMEHTOB. KomMaHa [OCTYNHA TOMbKO NI0TMHY YPOBHS P® 1 B®, koTopo-
My AAMUHUCTPATOP TOProB NpeAocTaBu Heo6XxoAuMble NpaBa. 3a4aHHble KOMaHOoN NapaMeTpbl NPUMEHSIIOTCS B CNIEAYHIOLLYI0 TOProByo
ceccuio.

Ta6n. 174. Bxogswue napameTpbl

Nma napameTtpa Tun 3HaueHune no |OnucaHne
YMOYaHuio
broker_code c4 Kog, 6pokepckoit dovpmbl
mode i4 Pexu1m paboTbl KOMaHb!
client_code c3 Koga knneHTa
lower_fee c27 MVHUManbHO BO3MOXHasi cymmMa OGpPOKepcKol KoMuccumn 3a
O[VH KOHTpaKT
upper_fee c27 MakcrManibHO BO3MOXHasA cymmMa 6GpOKepcKoi komuccun 3a
OfIVH KOHTpaKT
multiplier c27 MynsTunAnkaTop K cymme 61pXeBoro 1 KJIMpUHroBoro cbopa
additive c27 MocTosiHHas pobaBka 3a OANH KOHTPaKT
Ta6n. 175. Pe3ynbraT BbINOMHEHUS
ms napameTtpa Tvn 3HauyeHne no | Onucaxuvne
YMOYaHuio
code i4 Kop Bo3spata
message c255 TekcT coobLLeHus
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Koabl BO3BpaTa KoMaHAb!:
0 ycnex BbINOSIHEHNA onepaLun
[pyroe 3HayeHne owmbka
MpumeyaHus:
* Pexum paboTbl komaHabl (Mone mode):
1 Jo6aButb \ 3meHnTb
2 Ypautb

* Mpw 3agaHun napamMeTpoB AN KIMeHTa crieayeT B KOMaHe ykasbiBaTb ero kog, (none client_code). Mpwv 3agaHnm napameTpoB AN Beel
B® none client_code cnegyet octaBnaTb MNyCTbIM.

* MNapameTp lower_fee moxHo 3agaBatb B AgnanasoHe 0.00 - 100.00.
» MapameTp upper_fee moxHo 3agasatb B AnanasoHe 0.00 - 10000.00.
» MapameTp multiplier moxHo 3agaBatb B gnanasoHe 0.00 - 100.00.
» MapameTp additive MmoxHO 3agaBatb B AnanasoHe 0.00 - 1000.00.

» lMpu pobaBneHun (M3meHeHun) napameTpoB (mode=1 B KOMaHzAe) ANs kNveHTa B Tabnuue broker_fee_params pgobasnseTrcs HoBas
3anuckb ¢ sess_id=-1. MNpyMeHeHne NnapameTpoB NPOUCXOANT B CNIeAYHOLLYIO TOPrOBYI CECCUID.

» [Mpu yganenun napametpos (mode=2 B KOMaHAe):

o Ecnny KNiMeHTa ecTb TOMbKO f06GaBNeHHble CETroAHs NapamMeTpsbl (3anuch B Tabnuue broker_fee_params c sess_id=-1), To oHu npocTo
yoansoTcs U3 Tabnubl.

o Ecnun y KNneHTa ecTb TOMbKO TekyLme (NpMMeHsieMble ceilvac) napameTpbl, TO OHM B Tabnuue broker_fee params nomevarotcsa gns
yAaneHns, gns 3toro B Tabnuuy AobaBnsercs HoBast 3anvcb C TEKyLLMMW napameTpaMu, Y KOTopol sess_id=-2. Camo yganeHve
NPOVCXOAMT NPU CMEHE TOProBOii Ceccum.

o Ecnuy knmeHTa ecTb 1 TekyLyye n fobaBneHHble CErofgHs napameTpbl, TO BHOBb A06aBeHHble napaMeTpbl (3anmch ¢ sess_id=-1) n3
Tabnuubl broker_fee_params ypansiorcs, a Tekyliue napaMeTpbl NoMevaloTcs Ans yaaseHns (HoBas 3anuck ¢ sess_id=-2) u 6yayt
yAaneHbl NPU CMeHe TOProBoli ceccuu.

5.29. MeTtop DelOrdersByBFLimit - 3anpoc k HKL, Ha npoBepKy A0CTaTO4YHO-
CTU ob6ecneyeHunsi no 6P

Tun coobuenuns: 419
Tvn OTBETHOrO Co06LLeHNs: 172

KomaHpa npegHasHavyeHa 415 CHATUS 3asiBOK YYAaCTHUKOM KAMPUHIA B LENsX yCTpaHeHUsi HeobecneuyeHHOCTN no3unuymin. B pesynsrarte
[aHHOro 3anpoca B c/lyyae oTpuuarenbHoro CBo6ogHoro numuTa no b (FreeMoney < 0) CHMMaOTCS BCE aKTUBHbIE 3as1BKM K/IMEHTOB
LaHHOW Bo.

Ta6n. 176. Bxogsawme napameTpbl

Nms napameTtpa Tvn 3HauyeHne no | Onucauvne
YMO4aHUIo

broker_code c4 Kop, 6pokepckoli dovipmbl

Tab6n. 177. PesynbraT BbINOMHEHUSA

Nmsa napameTpa Tun 3HaueHune no |OnucaHue
ymMonuaHuio
code i4 Koga Bo3Bparta
message c255 TekcT coobLieHus
num_orders i4 KonmyecTBO CHATbIX 3asBOK

Kogbl Bo3BpaTa KOMaHabl:

0 ycnex BbIMO/THEHNA KOMaH/bl
Apyroe 3HaveHue oLumbka
MpumeyaHue:

KomMaHaa [ocTynHa To/bKO SIorMHam yposHA 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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