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Aarta N3meHeHus
09.10.2024 BHeCEéHHble n3MeHeHuA:
» [Nob6asneH pasgen "3.3.6.1. YTunuta change_password".
» [o6aeneH pasgen "3.3.6.2. OgHopa3oBbie naponun”.
* lNMotok FORTS_REFDATA_REPL:
o B Tabnuubl fut_instruments u fut_sess_contents go6asneHsl nons trade_mode_id n group_mask.
o B Tabnuuy opt_sess_contents go6asneHbl nons trade_mode_id, group_mask, is_trade_evening.
o B Tabnuue fut_sess_contents A5 nons signs nosiBuacs HoBbln 6uT: 0x200 - dbloyepc.
* VI3MeHeHus B peno3utopumn cxemM Nogadn KoMaHz;
o B komaHgbl AddOrder n IcebergAddOrder anst nons comment go6asnieHo orpaHuyeHve: MNone He AOMKHO CO-
nepxartb ynpasnstowmx cumeonoB (0x00-0x1F n 0x7F) n none 4o/MKHO KOHBEPTUPOBaThLCA 13 cpl251 B utf-8.
» [lo6aBneHbl HOBble koAbl OLNG0oK: 4180
08.07.2024 BHecE&HHble nsmeHeHus:
* lMotok FORTS_TRADE_REPL:
o B Tabnuubl orders_log n multileg_orders_log go6asnexHo none match_ref.
e YnaneH ycrapeBwuii notok FORTS_MISCINFO_REPL. BwmecTto Hero Hago WCMoOAb30BaTb MOTOKM
FORTS_RISKINFOBLACK_REPL n FORTS_RISKINFOBACH_REPL.
12.04.2024 BHeCEHHbIe n3MeHeHuA:
* Motok FORTS_REFDATA_REPL:
o B Tabnuue fut_sess_contents B none state go6asneHa TPaHCASLMS HOBbIX 3HAYEHWIA:
m 8 - Ceccusi N0 3TOMY UHCTPYMEHTY UAET. MOXHO CTaBUTb 3asiBKW B 3aKPbITVE N0 3TOMY UHCTPYMEHTY.
® 9 - AYKUMOH OTKPbITUSA MO 3TOMY MHCTPYMEHTY naeT. MOXHO CTaBWTb 3asiBKV B 3aKpblTue M0 3TOMY UHCTPY-
MEHTY.
o B Tabnuue opt_sess_contents B nose state fo6aBneHa TPAHCAALMUA HOBbIX 3HAYEHWIA:
m 6 - CTapToBas ayKUVOH OTKPbLITUSI N0 3TOMY MHCTPYMEHTY. MOXHO CTaBUTb W YAANSATb 3asBKV NO 3TOMY WH-
CTPYMEHTY.
B 7 - AYKUMOH OTKPbITWS MO 3TOMY UHCTPYMEHTY 3aBEpLUEH.
m 8 - Ceccus N0 3TOMY MHCTPYMEHTY UAEeT. MOXHO CTaBWTb 3asiBKU B 3aKPbITUE N0 3TOMY UHCTPYMEHTY.
® 9 - AYKUVOH OTKPbITUSI MO 3TOMY MHCTPYMEHTY MAET. MOXHO CTaBWTb 3asBKM B 3aKPbITWE MO 3TOMY WHCTPY-
MEHTY.
o B Tabnuubl fut_sess_contents u fut_instruments go6aeneHo nosne tas_base_fut_isin_id.
» [lo6asneHbl HOBblEe KOAbI OLLIMGOK: 140
18.03.2024 BHecéHHble n3meHeHus:
» [o6asneH pa3gen "2.4.4. PacyeT caenku no 3asske C ykasaHuem crnpega TAS".
* B pasgen "2.4.5. MNpu3Haky, BbiCTaBASEMbIE Y 3aIBOK U cAeNoK" 4o6aBneHo onucaHme HOBbIX (haros:
o "TASSettlement (0x10000)" - PacyeT caenku no 3asske c ykazaHnem cnpega TAS.
» [Nlo6aBneH pasgen "3.4.1.2. O6paboTka TaliMayToB Mpu OTNPaBKe KOMaH//TpaH3aKLuuii".
e Motok FORTS_TRADE_REPL:
o B Ttabnuupl orders_log u multileg_orders_log no6asneHo none compliance_id.
* lMotok FORTS_USERORDERBOOK_REPL:
o B Tabnuuy orders go6aeneHo none compliance_id.
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» Motok FORTS_REFDATA_REPL:

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

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

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

o B Tabnuuy sys_messages fobasneHo none type_id.

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

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

» MoTtok FORTS_INFO_REPL:

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

* lI3MeHeHus B peno3nTopum CXem nogaun KoMaHz;:

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

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

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

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

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

01.12.2023 BHeCcéHHble n3meHeHus:

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

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

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

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

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

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

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

e Motok RTS_INDEX_REPL:

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

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

04.09.2023

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

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

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

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

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

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

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

o JlobaBneHa Tabnuua cobbITuii Sys_events.
* lMotok FORTS_VOLAT_REPL:

o JlobaBneHa Tabnuua cobbITuii Sys_events.
¢ Motok FORTS_INFO_REPL:

o B Tabnuuy option_series_params go6asneHbl nons r2, interest_rate2_risk_up, interest_rate2_risk_down.
e Motok FORTS_TNPENALTY_REPL:

o B Ttabnuuy fee_tn fo6asneHo none num_orders.

* YpaneHsbl kogbl onb6ok: 9999.

02.06.2023

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

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

* MNotok FORTS_REFDATA_REPL:

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

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

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

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

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

M3meHeHua B Peno3nTopnn cxem nogayn KomaHa:

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

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

27.03.2023

BHeCEHHbIe N3MEHEHUS:

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

onncaHmne HoBbIX cbnaros:

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

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

MNotok FORTS_COMMON_REPL:

o B Tabnuuy common go6aeneHo nose swap_rate.

o [lobaeneHa Tabnuua cobbITUA Sys_events.

MNotok FORTS_PROHIBITION_REPL:

o B Ttabnuuy prohibition no6aBneHbl nons section_id n base_contract_id.

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

Motok FORTS_REFDATA_REPL:

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

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

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

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

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

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

Motok FORTS_INFO_REPL:

10
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o W3 Tabnuubl base_contracts_params yganeHo ycTtapesLuee nose is_percent. BMecTo Hero cnefyeT UCNO/b30-
BaTb nose asset_class.

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

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

09.11.2022

BHeCEHHbIe N3MEHEHUS:

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

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

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

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

[o6asneH paszgen "2.5.7. AyKUMOH OTKpbITUS".

MNotok FORTS_TRADE_REPL:

o B Tabnuubl orders_log n multileg_orders_log go6asneHo none xstatus2.

o B Ttabnuupl user_deal n user_multileg_deal fo6aBneHbl nons xstatus2_buy u xstatus2_sell.
MNotok FORTS_ORDLOG_REPL:

o B Tabnuubl orders_log n multileg_orders_log go6asneHo none xstatus2.

Motok FORTS_DEALS_REPL:

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

MNotok FORTS_USERORDERBOOK_REPL:

o B Tabnuuy orders go6asneHo nose xstatus2.

MNotok FORTS_ORDBOOK_REPL:

o B Ttabnuuy orders go6asneHo nosne xstatus2.

Motok FORTS_COMMON_REPL:

o B Tabnuuy common fo6aBneHo none opening_auction_price.

MNotok FORTS_REFDATA_REPL:

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

o B Tabnuuy user gobaeneHo none user_level.

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

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

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

MoTtok FORTS_INFO_REPL:

o N3 Tabnuubl base_contracts_params yganeHo none subrisk_step.

11
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o W3 Tabnuupbl futures_params yganeHo none subrisk.
Vi3MeHeHNs B peno3nTopumn Cxem nogayv KomaHg;:

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

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

VI3MeHeHbI TEKCTbI KOAOB OWN6OK: 62

15.09.2022

BHeCEHHbIe N3MEHEHUS:

[o6asneH pasgen "2.3.4. Kpocc-caenku'.

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

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

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

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

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

Motok FORTS_FEE_REPL:

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

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

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

o [lobaBneHa Tabnumua fut_exec_orders.

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

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

Motok FORTS_INFO_REPL:

o M3 Tabnuupl currency_params yaaneHo nose signs.

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

VI3MeHeHNA B peno3nTopun CXeM nogadn KoMaHza:

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

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

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

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

I3MeHeHbI TeKCTbI KogoB owwmnbok: 4050-4055, 4060-4067, 4069, 4070.
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* YnaneHsbl kogpl owmbok: 300-307, 4068.
17.05.2022 BHeCE&HHbIe n3MeHeHus:

» [o6asneH pa3gen "2.11. ONumMOHbI Ha akummn®.
e V3meHeH pa3gen "2.2.3. OnumoHb!".
* 3meHeH pa3gen "2.4.2. Skcnupaums onumoHoB".

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

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

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

o W3 Tabnuupl opt_sess_contents yaaneHo nosne base_isin_id.

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

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

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

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

o B tabnuuy fut_vcb go6aeneHsl nons asset_class n board_md.

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

o B Tabnuuy opt_vcb gobasneHo none settlement_currency.

o W3 Tabnuupl prohibition yaaneHo none prohib_id.

o YpaneHa yctapesluas Tabnuua usd_online.

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

¢ Motok FORTS_CLR_REPL:

13



10.10.2024

PLAZA Il wnto3 Bepcua 7.30

Aata N3meHeHus
o B Tabnuubl opt_pos 1 opt_pos_sa fobasneHbl Nons premium u premium_in_settl_currency.
o [lo6aBneHa Tabnuua option_series_settl.
e Motok FORTS_VM_REPL:
o B Tabnuupl opt_vm 1 opt_vm_sa Ao6aBneHbl Noas premium 1 premium_in_settl_currency.
» Motok FORTS_INFO_REPL:

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

o B Tabnuuy base_contracts_params go6asneHbl nosns asset_class u cf_risk.

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

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

o B Tabnuuy option_series_params po6aeneHbl nonsi sub_risk, spread_aspect, enforce_half netting,
min_step, step_price, lot_coefficient, r, interest_rate_risk_up, interest_rate_risk_down, fixed_spot_discount,
projected_spot_discount.

o 3 Tabnuubl option_series_params yganeHbl nons a, b, ¢, d, e, s.

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

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

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

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

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

NOTOK.

» MoTtok FORTS_REFDATA_REPL:

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

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

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

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

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

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

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

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

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

MoTtok FORTS_TRADE_REPL:

o W3 1abnuy orders_log n multileg_orders_log yaasneHo none local_stamp.

o B Tabnuubl orders_log n multileg_orders_log go6asneHo none reason.

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

o [lobasneHa Tabnuua penalty.

Motok FORTS_USERORDERBOOK_REPL:

o B Ttabnuuy orders nob6asnieHo nosne reason.

MNotok FORTS_PART_REPL:

o B Tabnuuy part fo6asneHo nose penalty.

o B Tabnuuy part_sa go6asneHo nosne blocked_tax.

MNotok FORTS_REFDATA_REPL:

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

o Haumnnas c Bepcun 6.9 B Tabnuue prohibition none prohib_id o6basnseTca yctapeswmm n 6yaet yganeHo B
Bepcun 6.15.
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o HauuHas c Bepcun 6.9 Tabnmua usd_online o6bsiBNseTCA ycTapesLueii u byaet yaaneHa B Bepcum 6.15. BmecTo
3TOl TabnNULbl HAA0 McnoNb3oBaThk Tabnuuy curr_online notoka MOEX_RATES_REPL.

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

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

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

* lI3MeHeHbl TEKCTbI KOAOB OLWnbok: 4017.

25.02.2021

BHeCEHHbIe N3MEHEHUS:
e Motok FORTS_PART_REPL:

o Haunnas c sepcun 6.8 B Tabnuue part none balance_money o6basnsieTcs yctapeswm n 6yaeT yaasieHo B
Bepcun 6.12.

12.01.2021

BHeCEéHHble n3MeHeHuA:
* lNMotok FORTS_REFDATA_REPL:

o B Tabnuuy dealer so6asneHo none order_allowed_in_morning_session.
¢ Motok FORTS_INFO_REPL:

o B Tabnuuy dealer so6asneHo none order_allowed_in_morning_session.
* VI3MeHeHNs B peno3uTopumn cxemM nogadun KoMaHz;

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

» [o6aBneHbl HOBblE KOAbI OLLUMGOK: 4226.

19.10.2020

BHECE&HHblEe N3MEHEHUA:

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

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

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

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

o O6HOB/EHHAs KOMaHAa YCTaHOBKM KnmeHTckux nummTtoB ChangeClientMoney (msgid=458).
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o YpaneHol cnegywowme ycrapeslune komaHabl: FutAddOrder, OptAddOrder, FutAddMultilegOrder, FutDelOrder,
OptDelOrder, FutMoveOrder, OptMoveOrder, FutDelUserOrders, OptDelUserOrders, FutChangeClientMoney,
FutChangeBFMoney, FutExchangeBFMoney, FutTransferClientPosition, OptTransferClientPosition,
FutChangeBFLimit.
o KomaHga OptChangeRiskParameters nepenmeroBaHa B OptChangeRiskParametersNextSession.
o B komaHgax none local_stamp ob6bsiBnsieTca yctapeswuvm 1 6yaeT yaaneHo B sepcun 6.9.
» [lo6aBneHbl HOBble koAbl owwnbok: 300-307, 4175.
* I3mMeHeHbl TeKCTbl koAoB owmn60k 4006-4011, 4017.
17.08.2020 BHeCEHHbIe N3MeHeHusA:

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

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

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

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

[o6asneH pazgen "2.9. CUHTETUYECKNIA MaTUMHT".

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

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

Motok FORTS_TRADE_REPL:

o B Tabnuuy orders_log po6aeneHbl nons public_order_id, public_amount, public_amount_rest,
public_action, private_order_id, private_amount, private_amount_rest, variance_amount, private_action,
disclose_const_amount.

o B T1abnuuy multileg_orders_log po6aeneHbl nons public_order_id, public_amount, public_amount_rest,
public_action, private_order_id, private_amount, private_amount_rest, variance_amount, private_action,
disclose_const_amount.

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

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

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

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

MNotok FORTS_USERORDERBOOK_REPL:

oB Tabnuuy orders pgo6aeneHbl nons  public_order_id, public_amount, public_amount_rest,
public_action, private_order_id, private_amount, private_amount_rest, variance_amount, private_action,
disclose_const_amount, public_init_moment, public_init_amount, private_init_moment, private_init_amount.

B tabnuuax orders_log n multileg_orders_log notoka FORTS_ORDLOG_REPL:

o lMone id_ord nepenmMeHoBaHo B public_order_id.

o lMone xamount nepenmeHosaHo B public_amount.

o Mone xamount_rest nepeMmeHoBaHo B public_amount_rest.

o lMone action nepemmeHoBaHo B public_action.

B tabnuuax deal u multileg_deal notoka FORTS_DEALS_REPL:

17



10.10.2024

PLAZA Il wnto3 Bepcua 7.30

Aata

N3meHeHus

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

e No6aBneH HoBbIi notok FORTS_COMMON_REPL - o6beanHeHne FORTS_FUTCOMMON_REPL wun
FORTS_OPTCOMMON_REPL.

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

¢ Motok FORTS_COMMON_REPL:

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

o B Tabnuuy common gob6asneHbl nons best_buy native, xamount_buy_native, xorders_buy amount_native,
best_sell_native, xamount_sell_native, xorders_sell_amount_native.

o W3 Tabnuubl common yaaneHsl nons old_kotir n cur_kotir.
* TMOTOKM arpernpoBaHHbIX CTakaHOB:

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

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

o N3 Tabnuubl money_clearing yganeHo none share.

o W3 Tabnuubl fut_pos yaaneHo none account.

o W3 Tabnuupl opt_pos yaaneHo none account.

» flo6aBneH HoBblli notok FORTS_REFDATA_REPL - o6begnHenne FORTS_FUTINFO_REPL wu
FORTS_OPTINFO_REPL.

Motokn FORTS_FUTINFO_REPL n FORTS_OPTINFO_REPL B Bepcuu CMEKTPA 6.5 06b5BN1510TCA ycTapeBLUm-
MW, U3IMEHEHNS cnefyeT cMOTpeTb B onucaHun FORTS_REFDATA_REPL.

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

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

o W3 Tabnuupbl opt_vcb yganeHo none code_vch.

o B Tabnuuy option_series gobasneHo none m_bach.
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* lMoTtok FORTS_INFO_REPL:
o N3 Tabnuubl base_contracts_params yganeHo none code_vcb.
o W3 Tabnuupl futures_params yganeHbl nons code_vch, settl_price u settl_price_real.
o W3 Tabnuubl investor yaaneHo none go_ratio.
o N3 Tabnuubl dealer yganeHo none go_ratio.
o B Tabnuuy option_series_params go6aeneHo none m_bach.
e lMotok FORTS_PART_REPL:
o N3 Tabnuubl part yganeHsl nons coeff_go, no_fut_discount n num_clr_2delivery.
* Motok FORTS_RISKINFOBACH_REPL:
o B Tabnuuy volat_coeff no6asneHo none m.
* VI3MeHeHus B peno3utopumn cxemM nogadun KoMaHz;:
o Jlo6aBneHa HoBast komaHaa AddOrder - o6beauHsieT FutAddOrder, OptAddOrder n FutAddMultilegOrder.
o Jlo6aBneHa HoBast komaHaa DelUserOrders - o6beauHsaet FutDelUserOrders un OptDelUserOrders.
o [lo6aBneHbl HOBble komaHAbl IcebergAddOrder, IcebergDelOrder, IcebergMoveOrder - komaHabl 415 ynpasne-
Hus alicbepr-3asBKkamu.
o KomaHga ChangeBFParameters nepenveHoBaHa B ChangeBFParametersNextSession.
o KomaHga ChangeBFClientDefaultParameters nepevMeHoBaHa B
ChangeBFClientDefaultParametersNextSession.
» [o6aBneHbl HOBble KOAbI OLUMGOK: 4174, 4258, 4259, 4260, 4261, 4262, 4264, 4266, 4268.
19.06.2020 BHeCEHHble n3MeHeHUA:
» [o6asneH pasgen "2.6.9. Mogaepxka oTpuyarensHbix LeH B SPECTRA".
» No6asneH HoBbI NoTok FORTS_RISKINFOBLACK_REPL - Puck-napameTpsbl Ans mogenv bnaka-Loynsa.
» [No6asneH HoBbIli NoTok FORTS_RISKINFOBACH_REPL - Puck-napameTpbl ans mogenu bawense. B penuse
6.4.20 B napameTpax TpaHcnupyertcs 0.
e Motok FORTS_FUTCOMMON_REPL:
o B Tabnunuy common go6aeneHo none price_assigned_by_admin.
* lMotok FORTS_FUTINFO_REPL:
o B Tabnuuy fut_vcb gobaeneHsbl nons negative_prices, option_model.
* Motok FORTS_OPTINFO_REPL:
o B Ttabnuuy opt_vch gobasneHsl nons negative_prices, option_model.
o B Tabnuuy option_series gobasneHsl nons a-s_black, a-s_bach.
¢ Motok FORTS_INFO_REPL:
o B Tabnuuy base_contracts_params go6asneHo none option_model. Mons has_options n spot_price 06bsBNS-
H0TCS yCTapeBLUMU 1 BYAYT yaaneHbl B Bepcun 6.6.
o B Tabnuuy futures_params go6asneHsl nons attribute, mr_addon_up, mr_addon_down.
o B Tabnuuy option_series_params go6aeneHbl nons a-s_black, a-s_bach.
* lMotok FORTS_VOLAT_REPL:
o B Tabnuuy volat go6asneHo none option_model.
15.01.2020 BHeCEHHble n3MeHeHusA:
» [o6aBneH pasgen "2.6.8. BNOKMpOBKa GPOKEPCKOW YacTu KMeHTCKoro céopa'.
» [No6asneH HoBbI NnoTok FORTS_BROKER_FEE_REPL - Bpokepckue KOMUCCUU.
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» [No6asneH HoBbli noTok FORTS_BROKER_FEE_PARAMS_REPL - MNapameTpsl 4518 pacyeta 6pokepcKoli KoMuc-
cum.

e lMotok FORTS_PART_REPL:

o B Tabnuuy part go6asneHo none broker_fee.
e lMotok FORTS_OPTCOMMON_REPL:
o B Tabnuuy common go6asneHo nose total_premium_volume.
* I3mMeHeHVs1 B peno3nTopmumn CXem nogaun KoMaHz;:
o YpaneHa komaHga FutChangeBFParameters.
o ,El,o6vaBneHa HoBasi komaHza SetBrokerFeeParamNextSession - YcTaHoBKa napameTpoB /18 pacyeta 6pokep-
CKOWA Kommceuu.
» [lo6aBneHbl HOBble KoAbl owmn60k: 3000.
10.12.2019 BHeCEHHbIe n3MeHeHusA:
» BHeceHbl usmeHeHus B pasgen "3.1.3. YctaHoska MO B cpege Windows".
12.09.2019 BHeCE&HHble n3MeHeHuA:
» No6asneH pasgen “3.3.10. Tunbl NOTOKOB AaHHbIX". B onncaHns NoToKoB fo6aBneH TUM, K KOTOPOMY OHW OTHOCATCS.
31.08.2019 BHecéHHble nsmeHeHus:

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

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

* Motok FORTS_FUTINFO_REPL:

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

* 3 Tabnuubl multileg_deal notoka FORTS_DEALS_REPL yaaneHo none buyback_amount.

* /3 tabnuubl adjusted_fee notoka FORTS_FEE_REPL ynaneHo none id_repo.

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

» Motok FORTS_FUTCOMMON_REPL:

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

e lMotok FORTS_OPTCOMMON_REPL:

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

o [lobaBneHa Tabnuua clearing_members.

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

[e]

B tabnuuy fut_vcb go6asneHbl nons base_contract_code, signs.

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

o B Ttabnuuy prohibition go6asneHo none base_contract_code.

[e]

B Tabnuuy dealer go6asneHsl nons coeff_im, short_option_minimum_charge_ratio, ics_margin_type.

¢}

B Tabnuuy investor go6asneHbl nons is_blank, short_option_minimum_charge_ratio, ics_margin_type, coeff_im,
no_fut_discount, num_clr_2delivery, exp_weight.

» Motok FORTS_OPTINFO_REPL:

o B Tabnuuy opt_sess_contents pgo6asneHsl nons  base_contract_code, settlement_price_open,
base_im_covered_sell, base_im_sell, last_trade_date, base_im_buy, settlement_price.

o B Tabnuuy opt_vch go6asneHo none base_contract_code.
o B Tabnuuy option_series fob6asneHo nosne signs.
e Motok FORTS_CLR_REPL:
o B Tabnuupl money_clearing u money_clearing_sa go6asneHo none asset_type.
o B Tabnuuy fut_pos gobasneHo none account_type.
o B Tabnuuy opt_pos fo6asneHo nose account_type.
o N3 Tabnuubl pledge_details yaaneHo none com_ensure.
« MoTok FORTS_VM_REPL:
o W3 tabnuy, fut_vm, opt_vm, fut_vm_sa, opt_vm_sa yganeHo none vm_real.
e lMoTtok FORTS_INFO_REPL:
o JlobasneHa Tabnuua multileg_dictionary.

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

¢}

B Tabnuuy futures_params no6asneHbl nonst base_contract_code, settlement_price, risk_range_center.
o YpaneHa tabnuua virtual_futures_params.
o B Tabnuuy investor go6aeneHbl nons is_blank, coeff_im, short_option_minimum_charge_ratio, ics_margin_type.
o B Tabnuue investor none n_clr_2delivery nepenmeHoBaHo B num_clr_2delivery.
o B Tabnuuy dealer go6asneHbl nons coeff_im, short_option_minimum_charge_ratio, ics_margin_type.
* VI3MeHeHVs B peno3ntopumn Cxem nogaun KoMaHs:
o B komaHgax FutAddOrder, OptAddOrder yaaneHsl nons du, hedge.

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

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

* l13meHeHbl onucaHusa noneii is_cupon B Tabnuuax fut_bond_nkd u fut_bond_nominal

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

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

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

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

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

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

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

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

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

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

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

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

o B Tabnuuy orders_log fobasneHo none aspref

o n3 Tabnuupl orders_log yaaneHsl noas amount, amount_rest, status

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

o B Tabnuuy orders no6asneHo nosne aspref

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

o B Tabnuuy orders no6asneHo nosne aspref

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

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

18.07.2018

Lo6asneHbl komaHabl SetSmaPreTradeCheck, DelSmaPreTradeCheck, UserKillSwitch.

25.06.2018

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

21.06.2018

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

19.06.2018

Y komaHgbl FutChangeClientMoney ynaneHbl Hencnosb3yemble nons limit_pledge u coeff_liquidity.

21.05.2018

B Tabnuuy diler notoka FORTS_FUTINFO_REPL pgo6asneHo none signs.

11.04.2018

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

30.03.2018

B tabnuuy part_sa notoka FORTS_PART_REPL go6asneHo none money_old.

22.03.2018

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

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

» B Ttabnuuy futures_params notoka FORTS_INFO_REPL go6asneHo none lot.

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

* B notok FORTS_INFO_REPL go6asneHbl Tabnuupl currency_params 1 Commaon_params.

28.02.2018

M3 notoka FORTS_FORECASTIM_REPL yganeHa tabnuua part_forecast.

26.02.2018

BHeCEHHbIe N3MEHEHUS:

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

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

21.02.2018

[o6aBneHbl HOBblE KOAbl OLWIMOOK: 4148, 4149.

i3meHeHo onucaHne kofoB ownbok: 4127, 4138

20.02.2018

BHECEHHblE N3MEHEHUA:
» [oo6aBneHo onucaHune komaHabl FutChangeBFLimit.

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

31.01.2018

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

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

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

* M3 notoka FORTS_OPTTRADE_REPL yganeHa ta6nuua deal.

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

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

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

» B 1abnuuy sys_events notoka FORTS_INFO_REPL go6aeneHo none server_time.

* 13 Tabnmubl common notoka FORTS_OPTCOMMON_REPL yganeHo none isin_is_spec.

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

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

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

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

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

* B tabnuuy investr notoka FORTS_FUTINFO_REPL po6asneHo none calendar_spread_margin_type.

» B notok FORTS_FUTINFO_REPL po6asneHbl Tabnuubl dealer n investor.

* B notok FORTS_INFO_REPL go6asneHbl Tabnmupl dealer u investor.

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

* W3 notoka FORTS_FUTINFO_REPL ypnaneHa tabnuua delivery_report

* B Tabnuuy fut_rejected_orders notoka FORTS_FUTINFO_REPL go6aBneHo none xamount

» B tabnuupbl opt_rejected_orders un opt_exp_orders notoka FORTS_OPTINFO_REPL go6asneHo none xamount

* B 1abnuuy opt_exp_orders notoka FORTS_OPTINFO_REPL go6aeneHo none xamount_apply.

24.10.2017 BHeCEHHbIe N3MeHeHuA:

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

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

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

HVSA 1 TUM Nons amount.

23.06.2017 Ynanér notok RTS_INDEXLOG_REPL.
02.06.2017 BHeceHHble n3MeHeHusA:

» B tabnuuy multileg_dict notoka FORTS_FUTINFO_REPL pgo6aeneHo none leg_order_no.

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

BHeceHHbIe N3MEHEHUS:

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

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

15.05.2017

BHeceHHble N3MeHeHUsA:

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

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

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

05.05.2017

BHeceHHble n3mMeHeHusA:

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

* B tabnuuy multileg_deal notoka FORTS_DEALS_REPL po6asneHo nosne xamount.

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

» B tabnunuy multileg_deal notoka FORTS_FUTTRADE_REPL pgo6asneHo none xamount.

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

* B tabnuuy user_multileg_deal notoka FORTS_FUTTRADE_REPL fo6asneHo none xamount.

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

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

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

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

24.03.2017

BHeceHHble N3MeHeHus:

« B T1abnuue fut_vcb notoka FORTS_FUTIINFO_REPL nons exch_pay, exch_pay scalped, clear_pay,
clear_pay_scalped, sell_fee, buy_fee, exch_pay_spot, exch_pay_spot_repo, client_code 3anonHsaTCSA 3HaYeHu-
AMY M0 YMONYaHWIO (HYNW, NyCTble CTPOKK).

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

28.12.2016

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

* 13 Tabnuupbl part notoka FORTS_PART_REPL yganeHo none exp_weight.

21.12.2016

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

30.08.2016

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

18.05.2016

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

o "FutChangeClientVcb - N3ameHeHve kineHTCKnx napameTpos no BA";

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

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

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

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

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

* B notok FORTS_PART_REPL pob6asneHa Tabnuua part_sa.

* B notok FORTS_CLR_REPL go6asneHbl Tabnmupl: money_clearing_sa, fut_pos_sa, opt_pos_sa.

* B notok FORTS_VM_REPL go6asneHbl Tabnuubl fut_vm_sa n opt_vm_sa.

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

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

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

14.10.2015

[Lo6asneHo onucaHme CODHeartbeat.

14.10.2015

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

12.08.2015

[Jlo6aBneHbl HoBble koAbl OLWn60oK (200 - 208).

23.01.2015

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

22.01.2015

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

16.12.2014

OTpefakTMpoBaH CNMCOK KOAOB OLUMOOK.

29.09.2014

[o6asneHa paclumngposka Tabnuubl prohibition notoka FUTINFO.

18.08.2014

[lo6aBneHbl kogbl owmnbok ASTS.

24.07.2014

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

dopmartsl coobLyeHuii-TpaH3akuuii FutTransferClientPosition n OptTransferClientPosition Tenepb ngeHTUYHBI.

M3 notoka FORTS_FUTINFO_REPL ypanexa Tabnuua fut_ts_cons.

17.07.2014

M3 Tabnuubl ORDERS notoka FORTS_ORDBOOK_REPL yganeHo none client_code

25.04.2014

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

15.04.2014

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

MepeHoc oNuUMOHHOM No3uumnn mexay b

14.01.2014

[Jlo6aBneHbl HOBblE MONS:

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

B Tabnumubl fut_MM_info, opt_MM_info notoka FORTS_MM_REPL

31.05.2013

[Jo6aBneHo HoBoe none:
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* rate_id - iaeHTudmkaTop Kypca

B Tabnuuy clr_rate notoka FORTS_CLR_REPL

18.04.2013

[lo6aBneH aHOHUMHbI noTok orderbook:

¢ FORTS_ORDBOOK_REPL

Lo6asneHo none:

* ext_reserve - [loNofHATENbHLIA pe3eps

B Tabnuuy money_clearing notoka FORTS_CLR_REPL

YpaneH notok FORTS_CLMONEY_REPL

12.04.2013

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

B Tabnuuy fut_sess_contents notoka FORTS_FUTINFO_REPL

10.04.2013

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

B Tabnuuy opt_sess_contents notoka FORTS_OPTINFO_REPL

26.03.2013

[o6asneHo HoBOe none:

* rate_id - geHTudmkaTop Kypca

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

* MOEX_RATES_REPL - Kypcbl Ba/110T OH-n1aiiH

[Jo6aBneHa HoBas Tabnmua:

e rates - CnpaBoYHUK KypCcOB BaU/TlOT

B notok FORTS_FUTINFO_REPL

27.11.2012

i3meHeHune onncaHnsa Tabnuupl user_deal.

01.11.2012

[Jo6aBneHo onucaHue AByX COBbITUI AN1st TaBnuLbl Sys_events.

30.10.2012

O6HOB/EHVE [JOKYMEHTALMN:

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

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

22.10.2012

O6HOBNEHNE AOKYMEHTALMN:

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

* YnaneH pasgen “NHTepdeiic TeXHUYECKoro LeHTpa ".

10.02.12

OG6HOBNEHNA JOKYMEHTALMUN:

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

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

* OGHOB/EHO OnucaHue NHCTaINATOpa Wik3a.

09.02.2012

[o6aBneHo HoBoe none:

* login_from - Jlorux nonb3oBaresnsi, NOCTaBUBLLETO 3asiBKY

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

* opt_rejected_orders - OTBEprHyTble B KIMPUHT 3a8BKN

MOTOKOB!

* FORTS_FUTINFO_REPL - ®bloyepchbl: cnpaBoyHas U CeCCUOHHas nHdopmauums

* FORTS_OPTINFO_REPL - OnumoHbl: cnpaBoyHas U CECCMOHHasA UHgopmaLms

24.01.2012

B ta6nuuy orders noToKoB:

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

* init_moment - Bpems nossneHuns 3asBku

. init_amount - HavasibHO€e KONn4ecTBO B 3asBKe

23.01.2012

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

* FORTS_CLR_REPL - KnupuHrosast nHcopmaLus

17.01.2012

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

12.01.2012

[o6aBneH NOTOK penivkauum:

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

02.11.2011

[lo6aBneHbl HOBbIE NOMS:

» TMone comment - KomMeHTapwuii Tpeligepa

» [one ext_id - BHewwHuii Homep

B Tab/MLbI:

 fut_rejected_orders - OTBeprHyTble B K/IMPUHT 3a5BKU

* opt_rejected_orders - OTBeprHyTble B KIMPUHT 3a5BKN

25.11.2011

[ob6asneH pa3gen "Vcnonb3oBaHne TECTOBbIX NPYMEPOB".

7.11.2011

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

20.10.2011

[Jo6aBneHbl cneayowme nossi:

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

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

[lo6aBneHa Tabnuua cobbITWiA Sys_events B NOTOKM:

* FORTS_FUTTRADE_REPL -- ®blouepchl: 3a8BKU U CAEMKM

* FORTS_OPTTRADE_REPL - OnunoHbl: 3aBK/ U CAENKU

* FORTS_POS_REPL - ViHthopmaums o no3nuusix

* FORTS_PART_REPL - iH(hopmaums o cpefctsax n niMMuTax

* FORTS_FUTINFO_REPL - dbloyepcsl: cnpaBoyHas U CeCCUOHHas MHgopmaums

¢ FORTS_OPTINFO_REPL - OnumoHbl: cpaBoyHas U CeCCMOHHas uHgopmaums

* FORTS_INFO_REPL - lononHuTenbHas cnpasovHas uHopmMauns

4.10.2011

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

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

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

14.09.2011

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

15.04.2011

[Jo6aBneHsl cneaytoLuye nons:

* none status Tabnuubl diler notoka FORTS_FUTINFO_REPL - nHchopmauumsa no pasgenam PO n 6
 none status Tabnuupl investr notoka FORTS_FUTINFO_REPL - nHdopmauys no KAMeHTCKUM pasgenam
* none vm_order_reserve notoka FORTS_PART_REPL - pe3eps BM no 3asBkam

* none waprice notoka FORTS_POS_REPL - cpeaHeB3BelLeHHas LeHa

M3MeHeHns B cucTeMe KOMaHgpbl:

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

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

28.03.2011

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

24.03.2011

Jo6aeneH notok RTS_INDEXLOG_REPL, TpaHCAVPYOLLWIA UCTOPWIO 3MEHEeHUst nHaekcoB PTC

01.02.2011

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

B fokyMeHTauuo Ao6aB/ieH CNpaBoYHMK KOL0B BO3BpaTa KOMaHA,

27.01.2011

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

24.12.2010

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

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

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

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

26.11.2010

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

15.10.2010

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

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

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

HoBoe none B ctakaHax arpermpoBaHHbIX KOTUPOBOK - price2. Vicnonb3yeTca 419 CBOMOB - B AAaHHOE Nose 3anuchbl-
BaeTCcs cBon-ueHa.
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Aata N3meHeHus
14.09.2010 B notokn FORTS_FUTCOMMON_REPL n FORTS_OPTCOMMON_REPL go6aeneHbl 3Ha4EHUS LeH OTKPbITUA U
3akpbITUs (nons open_price u close_price).
B notok RTS_INDEX_REPL go6aBneHbl 3Ha4eHUs kanutanusauum n o6bema a5 nHaekcos (nons cap u volume).
07.07.2010 B Tabnuuy ¢ undpopmaumeii o ceccum session notoka FORTS_FUTINFO_REPL pgo6asneHa nHgopmaums 06 nHtep-
BaUle nepeHoca nosuuuii (nonsa pos_transfer_begin n pos_transfer_end)
[Lo6aBneHbl TabMupl:
» fut_sess_settl B notTok FORTS_FUTINFO_REPL ¢ pacyeTHbIM/ LLleHaMu 3a NPOLLEALLNIA KIUPUHT
» opt_sess_settl B notok FORTS_OPTINFO_REPL co 3Ha4eH1sIMY BONIATU/IbHOCTY M TEOPETUYECKO LiEHbI OMNLMOHA
Ha MOMEHT KMpuHra
15.06.2010 McnpasneHa owmnbka B onnucaHumn komaHasl FutAddMultiLegOrder: Tvn napametpa isin_id n3ameHéH c25->i4
B Ta6nuue delivery_report notoka FORTS_FUTINFO_REPL nons oblig_uni v fulfil_uni Tuna i4 3ameHeHbl Ha nons
oblig_qty v fulfil_qty Tuna i8.
31.05.2010 B Tabnuupbl fut_sess_contents u fut_instruments notoka FORTS_FUTINFO_REPL go6asneHo none step_price_curr.
B notokn FORTS_FUTCOMMON_REPL n FORTS_OPTCOMMON_REPL B Ta6nuly common go6asneHbl nons ans
COBOKYMNHOro cnpoca v npegnioxenust: orders_sell_qty, orders_sell_amount, orders_buy_qty, orders_buy_amount.
17.05.2010 [lo6aBneHa nHdopmalusi 0 napaMmeTpax MHCTPYMEHTOB:
» Tabnuupl base_contracts_params, futures_params, virtual_futures_params, options_params
[Jlo6asneHa nHhopmaums 0 CTOUMOCTY Luara LieHbl MHCTPYMEHTa B BEHEPHWIA KNMPUHT — norne step_price_clr Tabnuubl
fut_sess_contents notoka FORTS_FUTINFO_REPL, a Takke B NpoOM. KIMPUHI — nosne step_price_interclr Toi xe
Tabnuupl.
19.04.2010 VI3MeHeHbI TUNbl MHOTVX NONENR, B YACTHOCTU:
* 06bEM arpervpoBaHHbIX cTakaHo d16.5 -> i8
* Hanpas/ieHve 3asBoK i4 -> il
* MPU3HaKN MHCTPYMEHTOB (Signs) il -> i4
Tabnuua money_clearing nepeHeceHa u3 notoka FORTS_FUTINFO_REPL B notok FORTS_CLMONEY_REPL.
MepevMeHOBaHbI:
» Tabnuua repo_orders_log -> multileg_orders_log
* Tabnuvua repo_deal -> multileg_deal
* komaHga FutAddRepo -> FutAddMultiLegOrder
[o6aBneHbl:
e Tabnmuya multileg_dict — cnpaBOYHMK CBA3OK
» nons price_dir, multileg_type, legs_qty Tabnuubl fut_sess_contents
* MoNs ¢ MAEHTUMKATOPOM U LEHOV caenku B Tabnumubl orders_log thbloUEPCHYH U ONLUOHHYHO
» nons fee_sell, fee_buy Tabnuubl deal notoka FORTS_OPTTRADE_REPL
» notokn FORTS_FUTORDERBOOK_REPL n FORTS_OPTORDERBOOK_REPL ¢ nHcopmauuei o TekyLem co-
CTOSIHUM CTaKaHoB
» Tabnuua broker_params notoka FORTS_INFO_REPL
* Tabnuupl fut_instruments notoka FORTS_FUTINFO_REPL
* Tab6nmupl usd_online notoka FORTS_FUTINFO_REPL
YpaneHsol:
* none state Ta6nuLbl opt_sess_contents
16.03.2010 M3meHeH onucaHve koMaHAabl FutAddRepo: ¢ BMecTo mapamerpa swap_price, Tenepb MCNonb3yeTcs napamerp
repo_rate
24.02.2010 [ob6asneHo:
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Aata N3meHeHus
» onucaHue Tabnu repo_orders_log, repo_deals
* OnucaHue cTaTycoB 3asBOK 1 cAenok Peno
* OMUCaHNe HOBbIX CTaTyCOB 3asBOK 1 CAE/OK
e onucaHue KkomaHapl FutAddRepo
* none last_deal_id B Tabnuuy position notoka FORTS_POS_REPL
18.01.2010 o [lobaBneHo onucaHve komaHa:  FutChangeBrokerVcb, FutChangeClientProhibit, FutChangeMoney,
OptChangeClientProhibit
» [No6asneHo none limits_set Tabnuupl part notoka FORTS_PART_REPL
* VicnpasneH pag owmnboK B ONMCaHUN KOMaH,
15.01.2010 e I3MeHeHbI TUMNbl NAEHTU(NKATOPOB 3a8BOK U caenok (i4 -> i8)
* 3MeHeHbI TUMbl CTaTycoB 3asBOK U CAeNoK (i2 -> i4)
* licnpasneH pag oWnBOoK B ONUCaHUN KOMaH[,
25.11.2009 VicnpaBneH psg owmboK B ONMcaHny KOMaHA,
03.11.2009 [lobaBneHa nogaepxka 3afaHvsa Kogos 6pokepoB Mpy OTNpaBke COObLLEeHNI
30.10.2009 [lo6aBneHbl KOMaHApb! yNpasneHns IMMUTaMmn KNneHTos
10.08.2009 [o6asneHbl CNpaBoYHUKM MHCTPYMEHTOB MO OMLMOHaM
15.07.2009 [lo6aBneHo onvcaHne cnpaBoYHbIX MOTOKOB penskaumm
17.06.2009 [lob6aBneHo onvcaHne KoMaHA, ynpaseHus 3asaBkamn A5 hblo4epcoB 1 OMLYOHOB
27.03.2009 [o6aBneHo onucaHve NOTOKOB pensvkaumm ‘common’
20.03.2009 MepBas Bepcus JOKyMeHTa
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1. BBegeHue

1.1. HasHayeHne JOKyMeHTa

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

paccmaTpvBatoTcs CneayoLLye Bonpochl:

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

TUpOBaHWe onepauuii u T.n.

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

HOro obecnevyeHus.

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

« [NepeyeHb yNpaBnsAoLLMX KOMaHL,

« CnpaBouYHble JaHHbIE.

1.2. Kpyr nonb3oBarenei

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

1.3. CokpalyeHus

B pamkax HacTOsILLEero AoKyMeHTa UCMO/b3YIOTCA CeAYOLLME COKPaLLEeHNS:

TepMuH OnpepeneHue
ASTS P ToproBo-KNMPUHroBasi cMctemMa hOHA0BOIO PbiHKa
COD Cepsuc "Cancel On Disconnect"
SMA Cepsuc "Sponsored Market Access"”
BA Ba3zoBblii aKTuB
B® Bpokepckas dompma
BM BapuaunoHHasa mapxa
BrTC BHellHee nporpammMHoOe TeXHUYeckoe cpeicTBo
ro lapaHTuiiHOe obecnevyeHne
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. CocTaBHbl€ MHCTPYMEHTbI

2.2.5. NaeHTUMKALMA NHCTPYMEHTOB
B cucteme SPECTRA MHCTPYMEHT MMEET YeTbipe naeHTugmkaropa:
1. Mone isin_id — yHMKasIbHbIA YACNOBO NAEHTUNKATOP NHCTPYMEHTA B CUCTEME.
2. Mone isin — cUMBOSIbHbI MAEHTUHUKATOP MHCTPYMEHTA.
3. Mone short_isin — KOPOTKUiA CUMBO/BHBINA KO, MHCTPYMEHTa /19 MH(DOPMAaLMOHHbIX CUCTEM.
4. Tone name — A/IMHHOE "4Ye/I0BEKOYMTAEMOE" HaMMEeHOBaHNE MHCTPYMEHTA.
Mpumep 3. Pbrovepc Ha nHaekc PTC ¢ ucnonHeHnem B gekabpe 2010 roga:
isin_id=
isin = RTS-12.10
short_isin = RIZ0
name = ®blYEPCHbI KOHTPaAKT Ha uHaekc PTC ¢ ncnonHeHvnem 15 fekabps 2010 .

3HaueHwe isin_id — nepBUYHbIN YHUKaNbHbIA MAEHTUIMKATOP MHCTPYMEHTA B cucTeme. Bo Bcex CTPYKTypax AaHHbIX, COAEPXaLLMX CCbINKY
Ha WHCTPYMEHT, MCMOMb3YETCH MMEHHO 3TO 3HaYEHVe.

Mone isin — OCHOBHOIi CUMBOJIbHBIN KOf KOHTPaKTa. VIMEHHO 3TOT KOA yKasbiBaeTcs B KOMaHAe Ha NMocTaHOBKY 3asBKW. FapaHTupyeTcs
YHUKabHOCTb 1 HEU3MEHHOCTb BO BPEMEHU 3HAUEHMS isin.

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

2.3. ToproBble onepauuu

2.3.1. 3asBKU — 06LUME BO3MOXHOCTU

3asBKa - 370 NpKKa3 y4acTHUKa TOProB B TOProBYIO CUCTEMY Ha COBEPLUEHUE CAEMKM MOKYNKWA UK NPOLAAXKM MHCTPYMEHTA NO OnpesenéHHol
LeHe. 3asiBKa MOXeT ObITb aApecHoi nnn 6esagpecHoi.

BesafpecHble 3asiBKM - 3TO 06bIYHbIV BUA 3a51BOK, KOTOPbIE BCTAOT B O4epeb U BUAHbI BCEM M0/1b30BaTENSIM, OHU 0653aTe/IbHO YHacTBYHOT
B ayKLVOHE 1 CBOASTCA CO BCTPEYHbIMU 3asiBkaMu. ECnn y 3asiBKM €CTb KOHTPNPELI0XEHNE C LIEHOM NyyLleid v paBHON LeHe 3asBKu,
TO Takve 3asiBKv CBOAATCSI B CAE/KY C LEHOIN paBHOW LieHe 3asBKM B KOHTPMPEATOXEHNN. YacTb 3asBKM, KOTOpasi He cBefach B CAesKYy
0CTaeTCs B BUAE 3as1BKW, C MEHBLUUM KOIMYECTBOM 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 cBenachk coBceM. BeTpeuHas 3asska (I0C), ecnm
OHa He cBenach B CAENKY, yAansaeTcsa u3 cucteMbl Noc/ie NPoBeAeHNs aykumoHa. MNpu 4yacTMYHOM CBefileHUM BCTPEYHO 3aABK/, HECBEEH-
Has ee yacTb Takxe yaanserca. 3asasku Fill-or-Kill (FOK) - 310 BCTpeuHble 3asBKkU, KOTOpble npeanonaralT TONbKO NOSIHOe UCNOSTHEHNE
(cBepneHue B caenky). 3asska Book-or-Cancel (BOC) - aTo pa3HOBUAHOCTb KOTUPOBOYHOW 3asiBKW, KOTOpas Npu BbiCTaBNEHUN NGO Lenmn-
KOM BCTa@eT B CTakaH, IM60 OTK/IOHAETCS CUCTEMOIA. Takas 3asBka MOXET 6bITb TOIbKO NACCMBHOW CTOPOHO B caenke (Maker).
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C TOYKM 3pEHUSI BPEMEHN XM3HU 3asiBKM NOAPA3AENATCA Ha 00bluHbIe U MHOToAHeBHble (Good-till-Date). Y 06bI4HbIX 3a8BOK faTa ucte-
YeHUs 3a8BKM He 3a4aHa, Takve 3asBkU (HEMCMNOMHEHHbIE) "XMBYT" A0 KOHLA TekyLLeli TOproBoi ceccun. [ins MHOTOLHEBHbIX 3asBOK yKa-
3blBAETCS JaTa NCTeveHns (granasoH AaT - A0 roaa). Takve 3asBky aBTOMaTUYeCckn NepeBbICTaBNATCS B C/IEAYIOLLYI0 TOProByO CECCHLo,
nosily4yasi npy 3TOM HOBbIVi HOMEP U1 CCbISIKY HA HOMEpP Camoii NepBoVi BbICTaBMIEHHON 3aaBku. MNpu nepeBbICTaBNeHUN AeNaloTca NPoBepKku
Ha Ha/IMumne NHCTPYMEHTa, KNMeHTa, [O0CTaTOYHOCTY CPefCcTB. 3asaBku C UCTEKLUe AaToi aBTOMATNYECK CHUMAIOTCA Noc/ie 3aBepLueHust
BeUepHeii ceccun (eC/IM OHa eCTb B 3TOT AEHb).

[nsa Hyxa pa3paboTyunKkoB B 3asiBKaxX NPefycMOTPeHbl ABa AOMNOMHUTENbHbIX aTpubyTa:

* none comment - Ctpoka B 20 cumBos10B. Mone He [O/MKHO CoaepxaTb ynpasnstowmx cumonoB (0x00-0x1F n Ox7F) n none foMKHO
KOHBepTMpoBaTbcs 13 cpl251 B utf-8.

* none ext_id - YeTbipexbaiiToBoe uncno, Kyaa npeanonaraerca BCTaBNsaTb MAeHTUUKATOP 3a8BKV B NO/Ib30BATE/IbCKON CUCTEME.
MpumeyaHune: YHUKaNbHOCTb 3HA4YeHW [OMOSTHUTENBbHBLIX aTpUbyTOB 3asBKM TOProeoii cuctemoii SPECTRA He aHanmsmpyeTcs.
MHdopmaums o 3asBkax cogepxutcsa B Tabnuuax orders_log notokoB FORTS_TRADE_REPL n FORTS_ORDLOG_REPL.

Tabnuua orders_log - 370 UCTOPMSI M3MEHEHUIA 3asBOK, Ha Kaxoe M3MeHeHue 3asBku [o0b6aBnserca oTAenbHas 3anucb. B Tabnuue
orders_log notoka FORTS_TRADE_REPL cogepxutcs nHgopmaums TobKo no "cBomM" 3asiBkaM. og cBoMMM 3asiBKaMuy 34eCb NoHUMa-
eTcs:

» [1na norvHa KNneHTa - 3TO 3as1BKM TOMbKO 3TOr0 K/IMEHTA.
» [ina norvHa B® nam PO - 310 BCce 3asBKM KNNEHTOB 3TOW B® nam Po.
[laHHble Mo CBOMM 3asiBKaM PacKpbIBAKOTCA MOMHOCTbIO, BK/IKOYAs C/y)ebHble 1 No/ib30BaTeslbCkue nons.

Mpwv XenaHun Nonb3oBaTe/lb MOXET NoAnucaTbcs Ha nonyyeHne Tabnuupl orders_log notoka FORTS_ORDLOG_REPL, B aTOM criyuae oH
6yfeT nonyyaTb BCO UCTOPUIO UBMEHEHUIA MO BCEM 3asiBKaM B CUCTEME B aHOHUMHOM BUAE.

Bo3MOXHbI CriefytoLme onepauuy Hag, 3asiBkamu:
» [lo6aBneHve 3asBKu.
* YpaneHue 3asBku (No koay 3asBku B cucteme SPECTRA).

» Mepepswxkka 3assku (onepauuss MoveOrder). MNepeagukka 3a8Bk1 peasiM3oBaHa kak napa onepauuii - yganeHvie ctapoin 3asBku 1 go-
6aBneHne HoBOI 3asiBKM (C HOBbIM HOMepPOM). COOTBETCTBEHHO NO/Ib30BATE/0 B OTBETHOM COO06LLEHMM Ha onepauuio MoveOrder Bcerga
BO3BpaLlaeTcs Homep HoBoOM 3asBku. Onepauum MoveOrder B Tabnuue orders_log Bcerga COOTBETCTBYET Kak MUHVMMYM [Be 3anuncu -
yaaneHve n gobasneHue.

OpHoli onepaumeit MoveOrder MOXHO OHOBPEMEHHO NepeBUHYTL [Be 3asBk1 (M0ME3HO A/18 MapKeT-MelikepoB), A1 3TOr0 B MeTofe
MoveOrder npegycmoTpeH Habop napameTtpos (order_id1, order_id2) ans asyx 3asBok. [1py aTOM cam MeTo/ SABNSETCSA YHNBEPCA/IbHbIM
- eCN ABUraeTCcs OAHa 3asiBKa, 3arno/HATCA napameTpbl ToNbko A5 order_idl.

» MaccoBoe yganeHue cBoVx 3asBOK N0 3afaHHbIM Mosib3oBaTesieM ycoBusM. B kauecTBe ycnoBuii MOryT GbITb 3a4aHbl:
o HanpaeneHue onepauum - NOKynka, npogaxa.
o Twn 3asBkK - afpecHasi, 6e3agpecHasi.
o Kopg knveHTa.
o Kog 6a30B0ro aktuBa.
o ext_id - naeHTUdMKaTOp 3asBKM B NOSIb30BATE/NBCKON CMCTEME.
o Kop, MHCTpymeHTa.

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

2.3.2. AapecHble 3asiBKU

AfpecHas 3asiBKa - 3TO 3asBKa, afpecoBaHHasA KOHKPETHOMY Monb3osBaTento. 10 cpaBHEHUIO C 6e3a,ﬂ.peCHblMI/I 3TN 3a4BKU UMEKT HEKOTO-
pble orpaHn4YeHnsa B BOSMOXHOCTU yrnpaB/ieHUA 3adaBKaMn 1 B Bbl60pe KOHTpareHTa:

* BbICTaB/eHVe aipecHoii 3asiBK BO3MOXHO TOJIbKO OT JIorMHa 6pokepckoit ovpMbl. Mpu BbiCTaBNEHUM afapecHoii 3asiBKU B KayecTBe
KOHTpareHTa MOXHO yKasaTb TO/IbKO GPOKEPCKYto hupmy.

» [ns onpepeneHus KOHTpareHTa B 3asBke ykasblBaeTcs kof PTC komnaHuu-koHTpareHTta (none broker_to). He Bce 6pokepckue dvpmbl
MMEIOT TaKoli Kof, COOTBETCTBEHHO, 3TUM (hMPMaM He/b3s BbICTaBUTb afipeCcHyH 3asiBKy.

» [ins agpecHbIX 3a8BOK HEBO3MOXHA onepauus MoveOrder. MOXHO TONbKO BPYYHYHO yAanuTb 1 BbICTABUTb HOBYHO 3a5BKY.
* B agpecHbIx 3asiBKax HeMb3s yKasblBaTb AaTy UCTEUEHWS 3aABKW, T.e. OHWU He MOTyT ObITb MHOTOAHEBHbIMK (GTD).

» AZpecHble 3asiBKM CBOASATCA B CAEMNKY NPV YCI0BUM TOYHOTO COBMNAAEHMS B HUX 3HaYeHus nonst match_ref (cm. onucaxune nons B pasaene
Metog AddOrder - lobaBneHne 3asB0K ). BO3MOXHO YacTu4HOe CBeAEeHUE aipecHbIX 3aABOK.
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2.3.2.1. AQpecHbIii peXum ¢ M3TYMHIOM NO YHUKaJIbHOMY KOgy

B AgaHHOM pexuMe yyacTHUKM BbICTABNAT afpecHble 3asiBKM ¢ 06s13aTesibHbIM 3anosiHeHuem nons match_ref n ykasanuem B none
broker_to koga HKL, (kog dompmbl ¢ conarom dealer.status 0x10000 — HKLY). B none match_ref 3agaetcs yHukanbHasi nocnefoBaTelbHOCTb
CUMBO/10B, O KOTOPOW CTOPOHbI CAE/KM OTAEe/bHO (BHE TOProBOI CUCTEMBbI) OTOBAPUBAIOTCS, UTO OHA GyAET UCMO/b30BaTLCS B UX 3asiBKaX.
CBefieHVe 3a51BOK B CAE/IKM OCYLLIECTB/ISIETCA MO COBNaAeHUto 3HaueHuii nonst match_ref B 3asiBkax. CoBnageHvie 3HadeHnsi nons match_ref
ABNAETCSA NOATBEPXAEHMEM COIlacks KOHTPAreHTOB Ha COBEpPLUEHME CAEMKM Ha YCIOBUSX, YKa3aHHbIX B caenke. B pexume "AgpecHsbiii
PEXMM C M3TUMHIOM MO YHUKANIbHOMY KOAY" KOHTPAreHT CKPbIT Ha BCEX 3Tanax 3ak/toueHns 1 06paboTKy CAENKM (3asiBKa, MATUUHT, CAENKA,
OTYETHI).

B ocTanbHOM afpecHble 3a8BKu B TAKOM peXxviMe TOProB MMEIOT Te Xe OrpaHWyYeHns, 4To U 06blUHble afpecHble 3aaBkv. AN oTanyus
TakUX 3asiBOK OT 06bIYHbIX aAPECHbIX Y HUX B AONOSIHEHKe K npusHaky Address (0x4000000) BeicTaBnsietcsa conar NegotiatedMatchByRef
(0x80000000).

2.3.3. Caenku

Cpenku B TOProBoii CUCTEME 3aK/1HHAOTCS MOC/e MOCTAHOBKM 3as1BOK B C/lyyae, /N LieHa B 3asiBKE O4HOTO HANpPaBIeHUs! MO MHCTPYMEHTY
YLOBMETBOPSIET LiEHE 3asiBKW APYroro Hanpae/ieHUsi Mo TOMY e MHCTPYMEHTY. LieHoli chenku cumtaeTcs LeHa 3asiBKW, BbICTAB/IEHHON
paHbLue. Caesnkum 6bIBAOT afipecHble 1 6e3aapecHble. MHorve aTpuGyThl CAEMOK IKBUBASIEHTHBI aTpMByTaM 3asBOK. CAENKN HE USMEHSIOTCSI
1 He yaansTcsa U3 CUCTEMbI.

MHhopmaLmsi o cobCcTBEHHbIX caenkax cogepxntcs B Tabnuuax user_deal n user_multileg_deal notoka FORTS_TRADE_REPL. [laHHble
B Tabnvuax npeacras/ieHbl B OTOUILTPOBAHHOM BUAE: MOMb30BaTe b BUAWUT NPUBATHYHO MHOPMALMI0 TOMIbKO MO CBOEN YacTu CAEMKN
(nokynatens unu npogasua). Ecnv nonb3osatenem ssnsetca 6@ unm PO v caenka coBeplueHa ee kKIMeHTaMu, TO Nosb30BaTe/lb BUAUT
npuBaTHyo MHdopmauuio no obenm yactam caenku. MiHdopmaumsa 060 Bcex caenkax B CUCTEME pasfaeTcs BCEM MO/b30BaTeNIsM B Ta-
6nvuax deal n multileg_deal notoka FORTS_DEALS_REPL. [laHHble B Tabnuuax npeacras/ieHbl B aHOHUMHOM BUAE.

MOMUMO YMCTO TOProBbIX CAEMOK B Tabnuuax cAe/oK CoaepXaTcsa AONOMHNUTENbHbIE 3an1cK, KOTOpbIe B OPUANYECKOM CMbIC/e caenkamu
He SIBNSIIOTCA, HO OTPaXatoT HEKOTOPbIE OnepaLy B CUCTEME, MEHSIOLLME NO3NLIMK yHaCcTHUKA. [laHHble CAEMNKV Ha3bIBAOTCH TEXHUYECKUMMU.
OTNMUUTL TOPrOBblE CAENKM OT TEXHUYECKMX MOXHO N0 3HaYeHuto noneii xstatus_sell n xstatus_buy taénuy, user_deal n user_multileg_deal
notoka FORTS_TRADE_REPL unu no npusHaky nosystem B Tabnuuax deal n multileg_deal notoka FORTS_DEALS_REPL (nogpo6Hee
- cM. pasgen MpusHaky, BbiCTaBNseMble Y 3asiBOK U CAEMOK).

2.3.4. Kpocc-caenku

Kpocc-caenka - caesnka Ha OCHoBaHWUW 3aABOK, NOAaHHbLIX C OAHOIO 1 TOrO e K/IMEHTCKOro pasaena, 6o NnofaHHbIX C pa3HbIX pa3gesios
¢ oanHakoBbIiM VIHH. Mo ymonuyaHuio coBepLLeHne Kpocc-CAEeMOK 3anpeLleHo, 3asaBka, HaTKHYBLUAACA Ha KpoCC-CAenKy, OTK/IOHAETCA Cu-
CTEMOWA. JonyckaeTca B MHAMBUAYyaIbHOM NOPAAKE paspeLleHne Kpocc-CAesokK ANA afpecHbIX 3aABOK. Takxe B cucteMe npefycMoTpeHa
BO3MOXHOCTb, YTOGbI npun Kpocc-caesike BMeCTO OTK/TIOHEHUA BHOBb I'IOCTyI'IVIBLIJeVI 3anaBKN (OHa xe aKTVIBHaFI), CHMMasiaCb naccnBHas 3a-
ABKa, Ha KOTOPYK0 OHa HaTKHyMachb.

[na onpefeneHus norukn 06paboTky Kpocc-CAEN0K B CUCTEME NPeAyCMOTPeHo ABa dara:

» "PaspewnTb Kpocc-caenkn" - Paspeluaer Kpocc-CAeNKN ANs afpecHbiX 3asBOK. UToObl Kpocc-cAaeska npoLunia AaHHbIn donar fo/mKeH
ObITb BbICTaBNEH Y 060MX CTOPOH cAeNkn. B 6e3aapecHOM pexume COBEpPLLEHME KPOCC-CAEN0K 3anpeLleHo Beerga.

* "CHATb NaccyBHYIO 3as1BKY Npy Kpocc-caerke” - PaspeLuaeT npu Kpocc-CAe/Ke BMECTO OTK/TOHEHWSI BHOBb MOCTYNMWBLLET (OHa e aKTUB-
Hasl) 3as1BKM CHMMATb MACCUBHY0, HA KOTOPYIO OHA HaTKHynacb. CHATWE NacCBHON 3as1BKM NoApasyMeBaeT NpPoLOKEHNE CBEAEHNS
aKTVBHOI 3as1BKM B paMKax TpaH3akuuu. Ecnu B npolecce cBEAEHNs TpaH3aKLuUs HE MOXET 3aBEPLUNTLCS YCMELHO, TO CHATbIE NacCuB-
Hble 3asiBKM BOCCTaHaB/MBAIOTCS.

Yka3aHHble hnarv BbICTaBASAITCA Ha YPOBHE CEMU3HAYHOTO KIMEHTCKOTO pasgesia Ha OCHOBaHUN 3asiBNIEHUS y4acTHUKA. BbiCTaBneHHbIe
chnarn TpaHCMPYOTCA B LWNKO3e B None xstatus Tabnuupl investor notoka FORTS_REFDATA_REPL.

Hwxe B Tabnuue npvBefeHsl CLeHapun noBeAeHnst 6e3afpecHbIX 3asaBOK, NPUBOAALLMX K KPOCC-CAeNKaMm, 4151 Pa3/IMYHbIX TUMOB 3as1BOK
1 3Ha4eHuin chriara "CHATb MacCyBHYHO 3asBKy Npv Kpocc-caenke':

Twvn akTuB- ®dnar y KIMeHTCKO- CueHapun
HOWi 3aABKM ro pasgena - asTopa
nacCcuBHOI1 3asiBKU

KoTnpoBouHas 3ass- | "CHATb naccusHyto 3asBKy | MaccuBHas: OCTaeTcs B CTakaHe.
ka (Day) npu kpocc-caenke"=HET | AKTUBHaA: B npoLiecce cBefeHNs OXOANT A0 3asBKM C TaknM xe VIHH, 3aTtem otkarbl-
BaeTCs 06paTHO No BCEM NpeABapuTENIbHO CBEAEHHbIM 3asiBKaMm.

"CHATbL naccusHyto 3aaBky | MaccuBHaa: CHMMaeTcs.

npw Kkpocc-caenke"=AA AKTUBHas: B npolecce cBefeHNs JOXOAUT A0 NACCUBHO ¢ TeM xe VHH, nhuummpyet
CHATME NacCMBHOW, NPOAO/MKAET CBeAeHNe fasee B CTakaHe UM 0CTaeTCs Kak KoTUpo-
BOYHas B CTaKaHe.

Ecnu ganee B TpaH3aKLMW CBEAEHNE aKTUBHO 3as1BKM HE MOXET 3aBEPLUMTHLCS YCneLl-
HO (Hanpumep, Mo NpUYMHe BCTPEUH C ELLLE OAHOI KPOCCOBOI 3as1BKOM, MO KOTOPOIA HET
paspeLLeHnsi CHUMATb ee), TO BCe 3asiBKM, BK/TOYAsH KDOCCOBYHO NAacCUBHYH, BOCCTaHa-
B/INBAKOTCS.

BcTpeuHas 3asBka|"CHsATb NnaccuBHyto 3aaBKY | MaccuBHaa: OcTaeTcs B CTakaHe.
(IoC) npu kpocc-caenke"=HET
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Twvn akTuB- dnar y KIMeHTCKO- CueHapun
HOWi 3aABKM ro pasgena - asTopa
naccuBHOI1 3asiBKU

AKTUBHaA: B npoLecce cBefeHna OXOAUT [0 3aABKU C Taknm Xe VIHH, 3aTem octaTok
CHUMaeTCS.

"CHATb NaccuBHY10 3asBKy | MaccuBHasn: CHMMaETCA TOMIbLKO B TOM C/lyyae, ec/iv akKTMBHAasi MOXET CBECTUChb XOTS
npu Kpocc-caenke"=AA 6bl OAVH pa3 co crefytoLLeil B o4epeamn nocse KPoCCOBOWA.

AKTUBHas: B pamkax ofHOIi TpaH3aKUun AOXOAMT A0 NaccuBHo ¢ Tem xe VHH, nHu-
LuMpyeT npeaBapuTeNibHOe CHATWE NMacCUBHON, 3aTeM NPOAO/MKAET CBEEHVE CO cre-
Oylowumn 3asiBKaMu B o4epean U3 ctakaHa.

Ecnv nocne cHATUSi NaCcCUBHON, B pamMKax ,D.aHHOVI TpaH3akumn, He NPon30LL/10 HX OA4HO-
ro cBefeHud, To OCTaToK akTnBHO IOC cHMMaeTCs, a NaccMBHas BOCCTaHaB/IMBAETCS.

3anBka  Fill-or-Kill | "CHATb naccuBHyto 3anBky | laccuBHasa: OcTaeTcs B CTakaHe.
(FOK) npw kpocc-caenke"=HET | AKTMBHas: B npouecce cBefeHnsa 4oX0AUT A0 3asABKu C TakuM xe NHH, 3atem otkarbl-
BaeTCcs 06paTHO NO BCeM NpeaBapuTe/IbHO CBEAEHHbIM 3asiBKaMm.

"CHSAITb NaccuBHyto 3aaBky | MaccuBHaa: CHUMAETCS TO/IbKO B TOM C/lydae ec/iv akTUBHas MOXET CBECTUCH NOJIHO-
npw kpocc-caenke"=aA CTbHO.

AKTMBHas: B pamkax ogHOW TpaH3aKL1 4OXOAUT A0 NaccuBHol ¢ TeM xe VIHH, nHnum-
MpYeT NpeaBapuTesibHOE CHATME NacCUBHOW, NPOAO/HKAET CBEAEHNE fasiee B CTaKaHe.

Ecnu nonHblii 06bEM He COGpaH No akTMBHOIA, TO BCe NpefBapuTelbHO CBEAEHHbBIE U
CHSITbIE MACCUBHbIE 3asIBKM BOCCTAHAB/IMBAIOTCS 06PATHO B CTakaH.

[na agpecHbIX 3a8BOK 10rMka 06paboTkn cuTyauuii ¢ Kpocc-caenkamy aHanornyHa. Ecnv kpocc-caenkv He paspelueHbl (HeT npusHaka
"Pa3pelunTb Kpocc-caenkn" y Koro-nnbo n3 KOHTpareHToB), TO B 3aBUCUMOCTM OT 3HAYeHUA Npu3Haka "CHATb NacCyBHYIO 3a1BKY Npu Kpocc-
cAenke" y KoHTpareHTa - aBTopa naccmsHoli 3asBku (HET/[A), OTK/IOHAETCA akTUBHasA 3asiBka b0 CHUMAaETCSt NaccuBHas.

B cnyyae cMHTETMYECKOro MaTuuHra, Aga CTakaHa C 3asBKkaMu aHaIM3npyrTCA HE3aBUCKMO — T.e. MOTYT ObITb CHATbI Kak OAHa Tak 1 fBe
naccuBHble 3asBKkv. Ecnv ons o6enx naccuBHbIX 3as1BOK CHATUE He paspelueHo ("CHATb NaccuBHYHO 3a8BKy npu kpocc-caenke"=HET), To
OTK/IOHSIETCA aKTUBHAsA 3asBKa, MHa4Ye CHUMAaIOTCA (He3aBKCYMO) NacCMBHbIE 3aBKW, A1 KOTOPbIX CHATHE paspeLueHo ("CHATb NacCUBHYO
3a8BKy npu kKpocc-caenke"'=AA).

Y CHATbIX NAaCCMBHbIX KPOCC-3as1BOK B NOMe xstatus BbICTaB/IAETCSA OT/IMUMTENbHbIN NpusHak DueToCrossCancel (0x2000).

2.3.5. OCOGEHHOCTU TOProBN CBA3KaMU

Toprosasi cuctema SPECTRA nogfepxusaeT COCTaBHblE UHCTPYMEHTbI (CBA3KM) - UHCTPYMEHTbI, KOTOPbIE COCTOSAT U3 HECKO/bKMX B3au-
MOCBSI3aHHbIX YacTeli (aToMapHbIX MHCTPYMEHTOB), YTO NO3BO/ISIET PEA/IM30BbIBaTb LUMPOKO UCMOMb3yEeMYO CTPaTErio TOProB/IN Ha PbIHKE,
Korga npu BbINOMHEHWUN CAENKWN MO CBA3KE Y KNMeHTa NOABASTCA NO3ULMKN Mo ABYM Wan 60nee MHCTpyMeHTaMm. B HacToALWMIA MOMEHT B
BWAE COCTaBHbIX MHCTPYMEHTOB peasin30BaHbl KasieHaapHble crpedbl Ha (obloYepcsl.

OCHOBHbIe 0CO6EeHHOCTH TOPros/nN CBA3KaMu:

* [MopsfoK COPTUPOBKM LIEH B CTakaHax MOXET ObITb pa3nMyHbIM (MPSIMOi UK 06pPaTHBIi).

Mpu BbICTABNIEHNN 3a5iBKM MO CBSI3KE Y K/IMEHTa BO3HMKAOT 06A3aTenbCTBa no ABYM UK 60/iee aToMapHbIM MHCTPYMEHTaM, C/iefoBa-
TefIbHO, pacyeT 06eCNeYeHs MOA Takyto NO3nLMI0 GyAET NPOU3BOAUTLCS COOTBETCTBYOLLMM 06Pa30oM.

[lns cBA30K HEBO3MOXHA onepaumsa nepeasukkm 3asaBOK.

2.3.6. AiicGepr-3asBKu

Alicbepr-3asiBka - 3T0 pa3HOBMAHOCTb KOTUPOBOYHO 3asiBKM, Y KOTOPOIi onpeAeneHHast YacTb 06beMa CKpbITa OT pbliHKA (T.€. B CTakaHe),
4YTOObI MUHUMMW3MPOBATb BANSIHUE HA PbIHOYHYIO LieHY KPYMHbIX OTHOCWUTE/NIbHO PbiHKA 3asBOK. Aic6epr-3asiBku NOSIBMSIOTCA B CTakaHe
nopumsaMu (BuaMMasn yactb). Korga suammas yacTb 3asBKM NOMIHOCTbIO CBOAUTCA B CAENKW, TOorAa "BCn/blBaeT" ovepeHas nopums. Tak
MOXET NOBTOPATLCSA A0 TEX NOP, NOKa BCA CKpbITasA YacTb 3asBKM He ByAeT ncuepnaHa.

OCHOBHbIE 0COBGEHHOCTY alic6epr-3asiBok:

 Alicbepr-3asBku MOryT 6bITb TONbKO 6e3aapecHbIMU. C TOUKM 3pEHUST BPEMEHM XXUN3HN aiic6epr-3asBku MOryT 6bITb 0ObIYHLIMW Y1 MHOTO-
[AHeBHbIMK. o Tnam alicbepr-3asBku AenATCA Ha KOTMpoBoYHble (Day) u 3asBku Book-or-Cancel.

* [Mpu go6aBneHun aincbepr-3asBKky B Hel AONONHUTENBHO yKa3blBaKOTCA NapameTpbl 419 pacyeTa pasmepa Ben/ibiBatoLlen yactu. Bennbi-
BaKLLas YacTb COCTOUT M3 NMOCTOSIHHOM cocTasnstowein (disclose_const_amount) n ciyyaliHbiM 06pa3om paccunTbiBaeMO HaabaBKu.
3HauveHve HagbaBKM - 3TO CriyyaliHasi BeNiMyMHa C paBHOMEpPHbLIM pacnpegeneHnem m3 gvanasoHa [-Round(disclose_const_amount *
variance_amount/100, 0); Round(disclose_const_amount * variance_amount/100, 0)], rae variance_amount - amniMTyAa OTK/IOHEHMS
oT 0o6bema NOCTOAHHON YacT. COOTBETCTBEHHO, NpK Aob6aBneHnn aincbepr-3asBky B HER yKkasbiBaOTCS ABa napaMeTpa:

o disclose_const_amount - 06beM NOCTOSIHHOW BCM/bIBaKOLLEN YacTu. [JaHHbIii napamMeTp He MOXET 6bITb 60/bLie 06bema BCero aiic-
6epra, N MeHbLLE HEKOTO MUHUMaSILHOTO 3HaYeHWs1, ONpeensiemMoro B 3aBUCMMOCTM OT 6a30BOr0 akTyBa 1 TUna MHCTpyMeHTa (3Have-
HUA NyG/IMKYHOTCS Ha caiite Gupxm).

o variance_amount - BefIMYMHA Cy4aiiHOro oTK/IOHeHUs 06beMa BC/biBaloLLeli YacTu alicbepr-3asBku (ONLMOHA/BHO). 3HaYeHVe na-
pamMeTpa TakKe OrpaHUUYeHO CHU3Y HyneM, CBEpPXY - YAC/IOM, Ny6MMKyeMbIM Ha caiite. o yMonyaHuio napaMeTp He 3aaH.
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Bce ykasblBaeMble napaMeTpbl MOryT NPUHUMATbL TOBKO Liesible U NOMOXUTESIbHbI 3HAYEHUS!.
» lapaHTuiiHOE o6ecneyeHne Npu fobaBneHNn 3asBkU G10KMPYeTCS Noj BECb 06beM alicbepr-3asiBKu.
* Tpy N3MEHEHUN BbICTAB/IEHHO alicbepr-3asaBky MEHATLCA MOXET TO/bKO LieHa, 06beM He JOCTyNeH A1 U3MEHEHUS.
* Mpw yganeHnn nnm n3MeHeHnmn aiicbepr-3asBku yaanseTcs U MeHsieTcsa BCA alicoepr-3asBka Lie/IMKOM, BK/II0Yas BUAVMYIO YacTb.

* B Tabnuuax cBoux 3a8BOK 1 CAEMOK aincbepr-3asBku U CAENKU NO HUM B NONSX xstatus u xstatus_sell / xstatus_buy nomevatoTcsa cneum-
abHbIM Npu3Hakom "lceberg” (0x800000000000).

2.3.6.1. AlicGepr-3afBKu B MH(pOPMALMOHHbIX NOTOKaX CUCTEMbI

Alicbepr obpasyeT ABa NpeAcTaBfeHns 3asBKW: Ny6/IMYHOE - 3TO BUAMMAS YacTb aiicbepr-3asiBki, 1 NpvBaTHOE - BCSA aiicbepr-asiBka
LeNIMKOM, BK/TKoHas BUAMMYH0 YacTb. COOTBETCTBEHHO, B TabNMLaX CBOMX 3a8BOK U CAEMOK NpeAyCMOTpeHbl ABa Habopa noneli (ID 3asBky,
KONNYeCTBO B ONepauumn, ocTaTok, AeicTBre 1 gp.):

1. My6anyHbIe faHHbIe TPaHCANPYHOTCA B NOsAX ¢ npedukcom “"public_":
» Tabnuupl orders_log n multileg_orders_log:
o public_order_id - Homep Buavmoli yactun ancbepr-3assku.
o public_amount - KonmuecTBo KOHTPaKTOB B OMepaLymn ¢ BUAMMOI YacTbio alicbepr-3asBku.
o public_amount_rest - OcTaBLLeecs KoNM4eCcTBO KOHTPaKTOB B BUAMMOI YacTh aiicbepr-3asBku.
o public_action - [le/icTBue c BUAMMOII YacTblo aiicbepr-3asBKu.
» Tabnuupl user_deal n user_multileg_deal:
o public_order_id_buy - Homep Bugumoii yactv alicbepr-3asBku nokynatens.
o public_order_id_sell - Homep Brgumoii yactu aiicbepr-3asiBku npogasLia.
2. MpuBaTHble AaHHble TPaHCMPYOTCA B MONAAX ¢ npedhukcom "private_":
» Tabnuupl orders_log n multileg_orders_log:
o private_order_id - AeHTUMKALMOHHbI HOMep Bcell aiicbepr-3asiBku.
o private_amount - KonnyecTBo KOHTPaKTOB B Ofepaumu co Beeli alicbepr-3asBKoii.
o private_amount_rest - OcTaBLUeecs KO/IM4eCTBO KOHTPaKTOB BO BCeil aicbepr-3asBke.
o private_action - [leficTBue B OTHOLLEHWM BCeli alicbepr-3asBku.
» Tabnuupl user_deal n user_multileg_deal:
o private_order_id_buy - aeHTudmkaTop BCeit aiicbepr-3asBku nokynarens.
o private_order_id_sell - aeHTUchmkatop Bceii alicbepr-3asBkv npogasLia.

Hwxe npvBeAeH NpMMep 3anucy B NOTOKE BbICTAB/IEHUS U MaTuuHra aiicbepr-3asskm ¢ amount=1000 v BuAMMOl YacTblo, paBHoi 100
(6e3 donneTpaLun):

public_ | public_ | public_ | public_|price| moment | dir | client_ | private_ | private_ | private_ |private_| comment
order_id| amount |amount_| action code |order_id | amount |amount_| action
rest rest
101 100 100 1 312 (2019-01-11f 1 |ODO01123 101 1000 1000 1 Add Iceberg
11:55:58
102 1 1 1 312 |2019-01-11| 1 PJ99888 102 1 1 1 Add standard
14:56:58 Order
103 250 250 1 310 [2019-01-11| 2 |FS01020 103 250 250 1 Add standard
16:58:58 Order
101 100 0 2 312 (2019-01-11f 1 |ODO01123 101 100 900 2 Match Iceberg
16:58:58
103 100 150 2 310 (2019-01-11| 2 FS01020 103 100 150 2 Match
16:58:58 standard Order
102 1 0 2 312 |2019-01-11| 1 | PJ99888 102 1 0 2 Match
16:58:58 standard Order
103 1 149 2 310 (2019-01-11| 2 FS01020 103 1 149 2 Match
16:58:58 standard Order
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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
104 100 100 1 312 (2019-01-11f 1 |ODO01123 101 100 900 3 Pop-up
16:58:58 Iceberg
104 100 0 2 312 (2019-01-11f 1 |ODO01123 101 100 800 2 Match Iceberg
16:58:58
103 100 49 2 310 [2019-01-11| 2 |FS01020 103 100 49 2 Match
16:58:58 standard Order
105 100 100 1 312 {2019-01-11| 1 |ODO01123 101 100 800 3 Pop-up
16:58:58 Iceberg
105 49 51 2 312 (2019-01-11f 1 |ODO01123 101 49 751 2 Match Iceberg
16:58:58
103 49 0 2 310 (2019-01-11| 2 FS01020 103 49 0 2 Match
16:58:58 standard Order
105 51 0 0 312 |2019-01-11| 1 |ODO01123 101 751 0 0 Cancel Iceberg
17:00:58

MosicHeHus k Tabnuue:

¢ Knnent ODO01123 BbicTaBnsieT aiicbepr-sasasky obbemom 1000 u Bugumoi uvacteto 100. B cuctemy pobaensietcs 3ass-
ka (private_action=1) ¢ ngeHTudmkatopom private_order_id=101, o6bemom avicbepra private_amount=1000 » BuAMMOI 4YacCTbio
public_amount=100.

« [lanee knneHTbl PJ99888 n FS01020 nocnefoBaTesnibHO A06aBSAT B CUCTEMY CBOM 0ObIYHbIE 3asiBKK, NPUYeM 3asBka kineHTa FS01020
- 9TO 3asBKa BCTPEYHOTO Hanpas/ieHUs, yA0BETBOPAIOLLASA MO LEHE ABYM MPeablayLiuM 3asBKaM.

« [NponcxoanT cBedeHne BUAMMON YacTu aiicbepra (private_action=2) ¢ 3asBKOIn BCTPeYHOro HanpaefieHus kaveHTa FS01020, pasvep
ocTaBLUerocs aiicbepra private_amount_rest=900.

« [lanee cBOASATCS 00blYHbIE 3asiBKM kimeHToB PJ99888 n FS01020.

« BcnnbiBaet cneaytowas nopuus avicbepr-3asBku (private_action=3), koTopas TyT xe cBoauTcs (private_action=2) ¢ ocTaBLUeACcs YacTbio
3asBkM knveHTa FS01020, pa3mep ocTasLuerocs aiicbepra private_amount_rest=800.

» BcnnbiTue ovepeaHoi nopuum aiicbepra (private_action=3) u cBefieH1e ee ¢ ocTaTtkamu 3asBku kneHTa FS01020, pa3mep ocTaBLUerocs
aiicbepra private_amount_rest=751.

» [Nanee knueHT ODO01123 cHsin alicbepr.

» O6patuTe BHUMaHWe, YTO Npy BCN/IbITUX 04epeHOi nopuuy alicbepra, ero BuaymMas 4actb umeeT Homep (public_order_id), oTanyHbIi
OT naeHTudMkaTopa camoli aincbepr-3ansku (private_order_id).

L1151 06bIUHBIX 3a5IBOK NPUBATHBIE W NMYG/IMYHBIE MOJIS 3aNO0/HAIOTCH OAMHAKOBLIMU 3HAUEHUSMI U COEPXaT NPUBbIYHbIE ID, KONMYECTBO B
orepawum, 0CTaToK 1 Kog, onepauuu no 3aseke. MancTpaums 3anoHeHus noseii 4as npumepa, NpuBeAeHHOro 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 3asaBOK 1 CAEMOK NPUCYTCTBYIOT TO/IbKO I'Iy6l'IVI'-IHbIe nonsa, Tam Bcerga ToJ/ibko BuanMas 4actb a|7|c6epr03.
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2.3.6.2. Onepauun Hap, aiicGepr-sasBKamu

B0o3MOXHbI C/ieflytoLume onepauun Hag, aiic6epr-3asiBkamu

[ob6asnexve 3asaBku (komaHga IcebergAddOrder).
YpaneHue 3asaBku (komaHga IcebergDelOrder). KomaHza moxeT oTpabaTbiBaTh kak no public_order_id, Tak u no private_order_id.

M3meHeHue 3aaBku (komaHaa lcebergMoveOrder). KomaHaa MoxeT oTpabatbiBaTth Kak no public_order_id, Tak 1 no private_order_id.

BHumaHue! KomaHgb! IcebergMoveOrder u IcebergDelOrder no public_order_id 6yayT pa6otaTtb TO/bKO, €C/IM BUAUMAsA YacTb C Takum
HOMEpPOM elle ecTb B cUcTeMe (He Gblna cBefeHa), B NPOTUBHOM crlyyae GyaeT BO3BpalleHa owwmbka 06 OTCYTCTBUM 3asBKW C TakuM
HoMepoM. [oToMy pekomeHAyeM paboTtaThb ¢ alicbepr-3asiBkamu no private_order_id.

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

Mpw BbICTaBNEHUN alicGepr-3asBKkM y Hee naeHTUudmKaTop Bugumoit yactu (public_order_id) n Bceit aiic6epr-3asnBku (private_order_id) co-
Bnagaet. MNpy BCN/bITUM HOBOI YacTy eli NpucBanBaeTCs HOBbIM naeHTUdmkaTop (public_order_id), naeHtudukarop Bceli aiicbepr-3asBku
He MeHsieTcsl. [Mpu n3MeHeHun aiicbepr-3asBkm (MOVeE) y Hee BbICTaB/ISIETCS HOBGIN private_order_id.

[na mHorogHeBHbIX (GTD) alicbepr-3asiBok Npy NepeBbICTaBNEHUN B BEYEPHUIA KNIMPWHT BbICTaBNSETCA HOBasA aiicbepr-3asiBka C HOBbIM
private_order_id, y kKoTOpoii B ka4ecTBe ucxogHoii 3asBku (none id_ordl) ykasbiBaeTcs private_order_id camoii nepBoii alicbepr-3asBku.

MprMep M3MEHeHWs MAEHTUMKATOPOB 3asiBKV NpY onepaLusx Haj aiic6epr-3asBKoii:

Onepauus public_order_id public_action private_order_id | private_action id_ord1l
[o6asnexHne 100 1 100 1
CBefieHune B caenky 100 2 100 2
BcnnbiTe HOBOW YacTu 105 1 100 3
MepesbicTaBneHve B BK 1106 1 1106 1 100
MepeaBunxka (move) 1106 0 1106 0 100
1200 1 1200 1

MosicHEHWsI K Tabnnue:

[lo6aBneHue - fobaBnseTcs aiicbepr-3asska (private_action=1) ¢c ugeHtudmkaropom private_order_id=100 n HoMepom BUANMOI YacTu
public_order_id=100.

CBegieHue B CAerKy - CBeZleHne BUANMMOIA YacTu alicbepra (private_action=2) ¢ 3asBKOI BCTPEYHOrO Hanpas/eHus.

BcnnbiTue HOBOW 4YacTu - MpyW BCM/bITMM HOBOW 4acTu (private_action=3) eil npucBavBaeTCs HOBbIN uAaeHTUdMKaTop
public_order_id=105, ngeHTndmkaTop BCeil aiicbepr-3asaBkn He MeHseTCS.

MNepeBbicTaBneHne B BK - npu nepeBbicTaBneHuy B BeHepHWA KIMPUHT BbICTABASETCA HOBas alicbepr-sasBka (private_action=1) ¢
HoBbIM private_order_id=1106, y KOTOPOI1 B kauecTBe ncxogHoi 3assku (mone id_ord1=100) yka3biBaeTcs private_order_id camoi nepBoii
aicbepr-3asBku.

MepeaBwmxka (move) - Npy nepeasikke aicbepr-3asBk1 NPOMCXOAUT yaasieHre cTapoii 3asBku (private_action=0) n fobaBneHne HOBO
(private_action=1) c HoBbIM private_order_id=1200.

3HaueHus "public_action™:

0 - 3asBka yganeHa
1 - 3asBka gobasneHa

2 - 3asBKa cBefileHa B cAesiky

3HaueHus "private_action":

2.4.

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

3 - BcnnbiTve HOBOM BUAMMOL YacTu

MocTaBKa akKTUBOB 1 3KCNUpaLUs ONLUMOHOB

2.4.1. NocTtaBka no pbrouepcam

B paspese NocTaBku (hbtouepchl 6b1BaOT TPEX TUMOB:

PacueTHble dhbtouepchl (pblouepchbl Ha UHAMKATOPbI) — MO UTOram 06paLLeHNs NEPEUYUCNAIOTCS TOMbKO EHEXHbIe CPeCTBa B pasmepe
pasHWLbl MEXY CTOMMOCTLI0 OTKPbITUS NO3WLMM 1 TEKYLLEei pacyEéTHOM LieHoi akTuBa. MNocTaBka othopMIsSieTcss TEXHUUECKON CAeKo

44



10.10.2024 PLAZA Il wnto3 Bepcua 7.30

3aKpbITUS NO3ULMK, KOTOpasi B TabnuLe CAEN0K NOMeYaeTcs crneLmanbHbIM NPU3Hakom B nonsix xstatus_sell v xstatus_buy (nogpo6Hee
— cM. pasgen MpusHaky, BbICTaBNSIEMbIE Y 3asiBOK W CAEMOK).

» ToBapHble (hbroUepChl (PbHYEPCHI HA peasibHble akTVBbI) — MO UTOram obpaLleHNs NepeyuncnstoTcs CO6CTBEHHO akTVBbl U AEeHEXHbIe
cpeacTBa. MocTaBka 0POPMIISIETCS TEXHUUYECKOIN CAENKOW 3aKpbITUA NO3ULMKM, KOTopasi B TabnuLe CAENOK NOMeYaeTcs cneumasibHbIM
npu3HakoM B nonsx xstatus_sell n xstatus_buy.

* ®bloyepchbl Ha akumMn — nNpw NocTaBke No3uums No bloyepcy NpeBpaLlaeTcs B NO3NLMI0 Ha pbiHke T+ B cekTope "OCHOBHOM pbIHOK"
MockoBckoi 6mpxu. MNocTaBka 0hOPMISETCA TEXHUYECKON CAEMKOW 3aKpbITUS MO3MLMM HA CPOYHOM PbIHKE U CAENKON OTKPbITWSA No3n-
Luun Ha pbiHke T+. Caenka 3aKkpbiTvs No3MUMW Ha CPOYHOM pbiHKE B Tabnvue caenok nomevaeTcs cneyuasibHbIM NPU3HAKoOM B MOJAX
xstatus_sell n xstatus_buy. Cgenka oTKpbITUS NO3MUMK Ha pbiHke T+ co3gaétcs B cucteme ASTS hoHA0BOTO pbiHKa. Bonee nogpo6HO
cM. nogpasgen "Peanusaumsa nocTaBkun hbOYEPCHbIX KOHTPAKTOB CPOYHOTO PbiHKA Ha (DOHA0BOM pbIHKE (pexum T+2)".

2.4.1.1. Peanin3auus NOCTaBKU (pbloYEPCHbIX KOHTPAKTOB CPOYHOIO pbIHKA HA (DOHAOBOM PbIHKE (PeXuM T+2)

VcnonHeHne Bcex NOCTaBOYHbIX IbIOYEPCHBIX KOHTPaKTOB MPOM3BOAWUTCA NyTEM aBTOMATMYECKOrO 3ak/lloYeHnst caenok T+2 B cekTope
"OCHOBHOI1 pbIHOK" MOCKOBCKOI 6upxu (ToproBo-knvMpuHrosas cuctema ASTS).

B KnupwuHroeoii cucteme SPECTRA 3a Kaxaoi 6pokepckoii (oupMoii, KoTopasi XenaeT NpoBOAUTb MOCTaBKY, MO 3asB/IEHNI0 YUYacTHUKA,
3akpennseTcs Kog thMpMbl 1 TOProBO-KMPUHIOBBIV CHET (Aanee — TKC), 3apernctpmpoBaHHble B TOProBo-kIMPUHIOBO cucteme ghoHA0-
BOrO pbiHKa (fanee — ASTS ®P), ¢ ykazaHMeM KOTOPOro AO/MKHbI ObITb 3ak/I04eHbl caenkm T+2 B Lensax UCNosIHeHUs 0653aTenbCTB No
ghbloYepCHBIM KOHTpakTam. 3a K/IMEeHTCKM pasgeniom pernctpa yveta nosuuuii MoXeT 6bITb 3akpennéH otaenbHblii TKC 1 Kof knveHTa,
3aperncTpuposaHHoro B ASTS OP.

3apaHee no 3asBneHnto YyactHuka peructpupytorcs B SPECTRA Tpu TKC ®P (T.H. "no6umbie” TKC): oguH A5 yyeTa COBCTBEHHbIX 0651-
3aTeNbCTB, OAVH A5 yyeTa 0653aTeNbCTB KNMEHTOB, OAUH ANs yueTa obasaTenscts AY. "liobumble" TKC npukpennsiotcs K B cootseT-
CTBYIOLLLETO TUMa MO YMOYaHWIO.

Caenkn T+2 3akntovatotca B ASTS OP Ha oTaensHOM pexume Topros (SPEQ) ¢ kogom pacuétoB Y2. Caenka 3akntodaetca mexay HKL,
1 YHaCTHUKOM TOProB hOHA0BOrO pPbiHKA. HMKaKoro A0NONHUTENIbHOTO NOATBEPXAEHWS OT yYacTHVKA TOPros (OOHA0BOMO PbiHKA He Tpeby-
ercs.

B cnyuae, ecnu cgenka T+2 He MOXET ObITb 3ak/l04eHa No MpUYMHE OTCYTCTBUSA UM HEBEPHbIX PEKBU3UTOB NpuBA3kMU K chupme n TKC,
YuactHukom go 15:00 MCK TekyLero AHS [O/MKEH ObiTh 3aKpen/éH 3a COOTBETCTBYHOLLEl 6pokepckoii oupmoli geicteyrowmii TKC OP.
Ecnvn go 15:00 MCK YuacTHuk He 3akpennseT geictayrowmii TKC, To B 15:00 MCK caenkn T+2 6yayT 3ak/oueHbl ¢ ykasaHuem "niobumoro”
TKC cooTBeTcTBYHOLWErO TMNa (COBCTBEHHBIV, KNneHTCcknid, [1Y). Ecnn caenkn T+2 He mMoryT 6bITb 3ak/Il4YeHbl C ykasaHnem "nobumoro”
TKC (OH Takke He ykasaH Wan yKasaH HEeBEpHO), TO 06513aTeNbCTBa YYaCTHUKA KIMPWHIa No nocTaBke Nno dibloyepcy Ha akuuu B Yactu
no3vuuii AaHHon B® cumTaloTcs HEBbINOMIHEHHbIMU, U B3MMaeTcs WwTpad B pasmepe MO no HEMCNOMHEHHbIM dhbloyepcam.

Mocne 3ak/oyeHns cAenok NoCTaBky No akumam B cucteme (OHLOBOMO PbIHKA, B C/lyvae AOCTaTOYHOCTU 06ecrneyeHns nog COBOKYMHYO
no3numio Ha pbiHke T+2, chbtouepcHas nosvums B cucteMe SPECTRA 3akpbiBaeTtcs, U obecneveHne nog Ty nosuumio ocBoboxgaetcs. B
Cny4yae HeoCTaTOYHOCTM 06ecneyeHns Nog COBOKYMHYIO NO3ULMIO Ha pbiHKe T+2, iblouepcHas no3unuus n obecnedyeHne nog Heé octatotcst
3a6n0knpoBaHHbIMK B ccTemMe SPECTRA [0 MOMEHTa UCMOTHEHNS MapXXUHAIbHOTO Tpe6oBaHNsA Ha pbiHke T+2.

Mocne ncnonHeHns bloYePCOB Ha akLMN TeXHUYEeCKNe CAEMKN 3aKpbiTUS No3uLMiA No hbloyepcamM Ha akuuy TpaHcampyloTes B Tabnumue
cpenok. Ans atux caenok B nonsx xstatus_sell n xstatus_buy 6yayT BbicTaBneHbl 3HadeHns "Caenka ncnonHeHns dbtovepca” (nogpobHee
— cM. pasgen MNpu3Haku, BbiCTaBNSEMbIE Y 3aABOK U CAEN0K). TexHuyeckne caesnku, 3akpbisatoLme blouepcHyo No3uumio, yayT Takke
oTobpaxaTtbcs B 0TY4ETax cpoyHoro pbiHka f04.csv u fut_deal.csv B eHb UX hopMMpOBaHuS.

Bonee nogpo6Hy0 MH(opMaLMIo NO MeXaHW3MY peanu3aluy NoCTaBKK Bbl MOXeTe HaliTu Ha caiite — http://moex.com/s1262

2.4.2. kcnupauyusa onynoHoB

B HacTosilmii MomeHT cuctema SPECTRA nogaepXxvBaeT amepuKaHCKue NocTaBoYHble OMUMOHBI Ha (bloYepChl 1 eBponeiickue pacyer-
Hble OMUMOHbI Ha CMNOT-aKTVBbI (aKLMWU, MHAEKCHI, BAUIIOTY U T.M.) U (hbloyepchbl.

2.4.2.1. Akcnupayus amepuKaHCKMX NOCTaBOYHbIX ONMLMOHOB Ha (hblovepChbl

Mpwn 3akcnupauuy onuMoHa No3uLua Mo ONuMOHY NpeBpaLLaeTcsi B NO3MLMIO MO (bloyepcy C LIEHON, paBHON CTpaiiky aKCnpupyemoro
OnuMoHa. SKCnUpauus OnuUMOHOB OCYLLECTBAETCSA B K/IMPUHIOBYHO CECCUID. TeXHUYeckn akcnupaums ohopMaseTca CAenkoi 3akpbiTusi
no3nLMK No ONUMOHY M CAENKON OTKPLITWS No3uLmMK No thblouepcy, KoTopble B Tabnuue cAenok noMeyatoTcs cneluanbHbIM NprU3Hakom B
nonsax xstatus_sell n xstatus_buy (nogpo6Hee cMm. pasgen MNpr3Haku, BoiCTaBAsieMble Y 3a5BOK U CAEMOK).

JKcnupauys onuMoHOB BO3MOXHA B ABYX PeXUMaX:

« [locpoyHasi, BbiNosHsieMasi Mo 3anpocy yyacTHuKa. MokynaTesib MOXeT B 1060/ MOMEHT NpeAbsBUTL NPoAaBLy Tpe6oBaHve 06 Ucnor-
HEHWM OMNUMOoHa, NOC/aB C cUCTEMY NopydeHne 06 akcnupaumn (nogpobHee cM. pasgen Metog OptChangeExpiration — MopyyeHust Ha
3KCMMpaLWio OMLMOHOB). MopyyeHns Ha 3KCTMpaLMio coGMparoTCsl B TeUEHWE BCeli TOProBoii CECCUU, HO UCMOMHSIIOTCS ABa pasa B AeHb
— B NPOMEXYTOUHBII K[IMPUHT 11 B BEYEPHUIT KITMPUHT.

+ ABTOMaTMyeckas, B ieHb 3aBepLLIeHNs obpaLleHus onuyoHa. B nocnegHuii aeHb obpatleHns onuyoHsbl, HaxoasLmecs "B AeHbrax™ (kon-
Nbl, CTpaliK KOTOPbIX CTPOrO MeHbLLE pacyeTHOl LieHbl (hblodepca, U MyTbl, CTpavik KOTOPbIX CTPOro 60sbLue pacyeTHOW LieHbl hbloyepca),
3KCMMPUPYHOTCA aBTOMAaTUYECKM.

[N51 ONUMOHOB "Ha fieHbrax" (Kosibl U NyThl, CTPAiK KOTOPbIX CTPOTO PaBeH LieHe UCTMOMHEHUs (hblodepca) aBTOMATUYECKOE UCMONTHEHNE
OCYLLECTB/ISIETCS A/151 NOIOBUHbI OTKPbITO OMUMOHHOW MO3ULMKM C A@HHBIM CTpaiikoM. EcCnv BennuMHa OTKPbLITOM No3uumn siBnsieTcs
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HEYETHBLIM YNC/IOM, TO NPU PacyéTe BENMYUHbBI UCNIOMHAEMON NO3ULMKN 415 KONIOB NPUMEHSieTCs okpyrieHune Beepx (0.5=1), ans nyTtos
— oKpyrneHue BHu3 (0.5=0).

ABTOMaTMYeCcKas aKCnMpauys MOXeT OCYLLECTBATLCA Kak B MPOMEXYTOUHbIN, Tak U B BEYEPHUIA KIUPWHT (3a4aeTcs Ha YPOBHE Onum-
OHHOIi cepum).

B TOproBoil cucteme ecTb BO3MOXHOCTb OTKa3aTbCA OT aBTOMATU4ECKOW 3KCnupauwu — A7 3TOro B LU/O30BOM KOMaHge
OptChangeExpiration B nosie amount HEO6GX0AMMO BBECTU KOMIMYECTBO KOHTPAKTOB, 3KCMMPALMA KOTOPbIX HeXenaTenbHa, Kak oTpuua-
TesbHOE (CO 3HaKOM MUHYC).

2.4.2.2. 3kcnupauusa eBponencKkux padyeTHbIX ONLUOHOB

[na onunoHOB, KOTOpble ABNAKTCA eBpOneVlCKMMI/I N pacyeTHbIMK, NpeaycMOTpeHa TO/IbKO aBTomaTuyeckas akcnupauus. B I'IOCJ'Ie,qHI/IVi
A€EHb o6pau4eH|/m MCNOHAOTCA TO/IbKO OMUMOHbI, Haxoaswmeca "B geHbrax”. CoOTBETCTBEHHO, MOPYYEHUSA Ha ncnosiHeHne/oTkas ot uc-
NOJIHEHMS CUCTEMOI He nprUHUMaKTCA.

2.4.2.3. PacueT ONUUOHHbIX PUCKOB nepes akcnupauueii

CyLIJ,ECTByI'OLIJ,VIVI a/lropuTM pacyeta obecneueHus nepen SKCFIVIpaLWIeVI MOXET co3aaBaTb peSKVIVI cKayok obecneyeHus Yy KNneHToB. Ana
6or1ee rmMokoro ynpasJieHUsA aJliropuTMoOM B Toproson cnucrteme BBOAATCA AONOJ/THAUTE/IbHbIE NapaMeTpbl, KOTOPbIE MNO3BOSIAT 6p0Kepy camo-
CTOATENbHO 3ajaBaTb a/lTOPUTM pacyeTa obecneuyeHus npun akcnupaunu no ero K/imeHTam.

MapaMeTpbl CLEHapUs aKCNMpaLmu:

+ exp_clearings_bf - naHHbI napameTtp yctaHaBnmBaeTca HKLL Ha BeCb pbIHOK 1 onpeaensieT (419 ONUVOHHOV cepym) KONM4YecTBo K-
PVHTOBbIX CECCUIA Nepes, aKCnmpalmeit, B TeHEHUN KOTOPbIX N0 BPOKepCKoi thpMe HauHeTcst 6110KMpoBaTbLCA 0becneyeHne, NocUnTaH-
Hoe Aans Bceli Gpokepockoi dhmpMbl MO MoAenu akcnupauumn. [lo Aatbl 3KCnupaumumn MuHyc (exp_clearings_bf/2), npumenseTca mogens
BOMATUNbHOCTU. HOBOE 3HaueHne napaMeTpa NPUMEHSETCA TOIbKO B BEYEPHIOI UM NPOMEXYTOUHYHO K/TMPUHTOBYHO CECCUIO.

 exp_clearings_sa - onpefenseT KONMYECTBO KIMPUHIOBLIX CECCUil Nepes, aKcnupaumeii, B KOTOpbIX GyAeT NPUMEHEH cLeHapuii aKkenu-
pauuu Ans pacyeTHOro Koaa. YcTaHaBUBAEeTCs U u3MeHsieTcsl HKL, Ha Becb pbIHOK. MPpYMEHSIETCS TOMIbKO B BEUYEPHIOK WU NPOMEXY-
TOUHYHO K/IMPUHTOBYIO CECCUIO.

 exp_weight - BeC puck-npodnns ¢ y4eToM cLeHap1eB aKCIvpauuy.

o exp_weight (client): MoxeT MeHATbCA 6pokepckoi dwmpmolii MNyTeM Mojays HETOProBOM  LUIHO30BOM  TpaH3akumu
OptChangeRiskParametersNextSession no kaxaoMy K/IMEHTY, MPUMEHSIETCS B GAVKANLLYHO K/TMPUHTOBYIO CECCUIO.

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

o exp_weight_client_default: MoxeT ycTaHaBnMBaTbCA pacuyeTHOW (OMPMOI Yepe3 [OKYMEHTOO60POT C 6Gupxeid M KomaHZoi
ChangeBFClientDefaultParametersNextSession. B Takom cnyyae napameTp exp_weight_client_default npumeHsieTca Ha Bcex KneH-
TOB 6pokepa, Y KOTOpbIX He yCTaHOBMEH exp_weight (client), To ecTb paboTaeT 415 TakUX K/IMEHTOB Kak 3HaYeHne Nno YMO4aHuio.

B cnyuae, ecny y4acTHUK He Nofias COOTBETCTBYHOLLME PACTIOPSKEHNSI HA YCTAHOBKY Beca pUCK-MPOgUs, KO BCEM Er0 KveHTam GyayT
NPUMeHEHbI NapameTpbl, YCTaHOB/EHHbIE N0 yMon4aHuio HKLL.

- exp_clearings_cc - onpefenseT KoM4YeCTBO KIMPUHIOBbLIX CECCUIA NEPes AKcnupaLmeld, B KOTOpbIX 6yAeT NPUMEHEH BEC PUCK-TIPOUNS
exp_weight 4ns knveHToB B®. YcTaHaBnmnBaeTcsi M usMeHsieTcst HKLL Ha Becb pbIHOK. MPUMEHSIETCS TOMBKO B BEYEPHIO UM MPOMEXY-
TOYHYHO K/IMPVHTOBYIO CECCUIO.

* num_clr_2delivery (broker) - napameTp, KOTOpbIii ycTaHaBNMBaeT Gpokepckasn hvpma nyTeM nogayn HETOProBoli L/030BOW TpaH3akK-
umm ChangeBFParametersNextSession. O3Ha4yaeT KO/IMYECTBO K/TIMPUHIOBbLIX CECCUIA Nepes, akcnupaumeld, B KOTOpPbIX ByAeT NpUMeHeH
Bec puck-npogunsa exp_weight (broker) ana pacueta rapaHTuiiHoro ob6ecneyeHns 6pokepa B c/iyyae BbiGopa pexnma MapXnpoBaHus
HeTTO. VIMeeT NnpmopuTeTHOE 3HaYeHne Hag npeaycraHoBneHHbIM HKL, napameTpom exp_clearings_bf, B cnyuae, ecnv num_clr_2delivery
(broker) meHbLue exp_clearings_bf.

* num_clr_2delivery_client_default - moxeT yctaHaBn1BaTbCcsi pacuyeTHoOW (QUPMOI Yepe3 AOKYMEHTOO60POT C GUpXxel 1 KoMaHaol
ChangeBFClientDefaultParametersNextSession. B Takom criydae napametp num_clr_2delivery_client_default npumeHseTcs gnsa scex
KTMEeHTOB 6poKepa, Y KOTOpbIX He ycTaHoBneH num_clr_2delivery, To ecTb paboTaeTt A1 Takmx KNIMEHTOB Kak 3HaYeHWe Mo yMon4YaHuio.

2.4.3. MNpekpalleHne 06s13aTeIbCTB N0 OAHOAHEBHbLIM (hbloUepcaM C aBTONPOJIOHTrauuein
("BeuHbIM hpbrouepcam™)

MpekpalleHne 06513aTeNbLCTB MO BeUYHbIM (hblodepcam (B®P) MOXET OCyLLeCTBASATLCSA N0 TpeGoBaHWI0 O4HOM U3 CTOPOH NyTeM nogauu no-
pyyYeHUsi Ha UCMOSHeHVe. BeuHblii hblouepc NCMOMHSAETCS B GAVXKAMLLMIA MO CPOKY UCTMOMHEHUS! OObIYHbIV (ObIOYEpPC Ha TOT Xe camblii
CroT-akTVB. MopyYeHnst Ha UCMOSIHEHME BEYHOTO (hblodepca MOryT NoAaBaThcs B TEUEHUE BCell TOProBoii ceccun 3a TPU TOProBbIX AHS
[10 nocriefiHero aHs o6palleHns doblodepca, B KOTOpbIi cnonHseTest BO. Mogaya nopyyeHunii Npovn3BoAMTCs ¢ MOMOLLb LUTHO30BOI KOMaH-
Ibl FuturesExecutionRequest. MogaHHble B TOProBy CUCTEMY NMOPYYEHUST TPAHCIIMPYIOTCS B LWo3e B Tabnvue fut_exec_orders notoka
FORTS_REFDATA_REPL.

B BeuepHIo KNMPUHTOBYO CECCUIO AHA nojadu nopyqumVl nponsBognTCAa ncnosiHeHne, KOTopoe CoOCToNT U3 CBeAEHUA BCTPEYHbIX NOpY-
YeHWn Ha UCMOSTHEHNE 1, B C/lydae Haimuma HeyaoBNeTBOPEHHbIX nopyquMVl Ha NCNOJIHEHNE U OTKPbITbIX I'I03VILWI17I C I'IpOTVIBOI'IOI'IO)KHOVI
Hanpas/eHHOCTbH Ha pPbIHKE, npoueaypbl X NPUHYAUTENTIbHOTO YA40BNETBOPEHUSA.
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Mpy MCNOMHEHUM MO3ULMSI N0 BEYHOMY (hbioYepcy NpeBpallaeTcsi B NO3ULMIo N0 06bIYHOMY (DbHOUEpCY, YTO TEXHUYECKU odhopmsieTcsl
CIe/IKOIi 3aKPbITUS MO3ULMK B BEYHOM (pbloyepce U CAEKO OTKPLITUS No3nLUM B 06bIMHOM (hblouepce, KoTopble B Tabnuue cAenok no-
MeualoTcs cneyyasibHbIMM Npru3Hakamm B nonsix xstatus_sell u xstatus_buy:

» PerpetualFuturesExecutionVoluntary (0x10000000000000) - caenka Bcneactsve [o6pOBOMBHOIO BbIXOA4A M3 BEYHOrO (hbtodyepca (Ha
OCHOBaHWV NOJAHHON 3a5BKK);

» PerpetualFuturesExecutionForced (0x400000000000000) - caenka BCeACcTBUE NPUHYAUTENLHOTO BbIXO4A N3 BEYHOro dhbiovepca (pea-
M3aumns Heyao0BNEeTBOPEHHOIO Cnpoca);

¢ PerpetualFuturesExecution (0x800000000000000) - caenka B CBA3aHHOM UHCTPYMEHTE BCIEACTBME BbIXOA4A M3 BEYHOTO hbiovepca.

2.4.4. PacueT caenku no 3asiBKe ¢ ykasaHuem cnpega TAS (B mekyweli sepcuu 0aHHbIU cep-
BUC He0oCMmyrieH)

Cepsuc TAS (Trade at Settlement) - 3T0 BO3MOXHOCTb KynuTb WAV NPOAATH hbloUepCHbI KOHTPaKT Mo 6yayLueli pacyeTHON LieHe TeKyLLero
TOProBOro AHA, onpegensemMoi B BeUEePHUA KNVPWHI, MOC HEKWIA cnpef, KOTOPbIA yYaCcTHUK FOTOB 3anniatuTb/yCTynnTb JONOMHUTENBHO
OT pacyeTHOW LieHbl KOHTpakTa. IMeHHO cripef ABNSETCA cornalleHnem KOHTpareHToB B CAeNnke 1 ykasblBaeTcs B 3asiBke TAS B kayecTBe
LeHbl. TexHnyeckn TAS B TOProBoii cUCTeMe peann3oBaH Kak 0ObIYHbIN (ObIOYEPCHBI KOHTPAKT C ykasaHuem cnpega TAS B kavecTse
LeHbl B 3asBke (TAS-brodepc), 6a3ncHbIM akTBoM (BA-thblouepcom) KOTOPOro C/TYXUT UCKOMbIA ObHOUEPCHBIA KOHTPaKT ((hbroyepc Ha
hbtoyepc). CosepLuas caenky rno 3asBke ¢ ykazaHneM cnpega TAS, y4acTHUK nonyvaeT nosuumio no TAS-gbtoyvepcy.

PacueT caenku no 3asBke € ykaszaHnem cnpefa TAS oCyLLEeCTBNSAETCA B BEUEPHIO K/IMPUHIOBYHO ceccuto. B pesynbrarte no3uuns no TAS-
dhbtoyepcy npespallaetcs B no3uumio no BA-tbiodepcy, YTo TEXHUYECKM OChOPMASETCA TEXHUYECKOW CAENKON 3aKpbITus no3uumm B TAS-
dhbtoyepce no LeHe 0 1 caenkoii oTKpbITUA No3unummn B BA-ghbloyepce no pacyeTHol LeHe BA-tbbiouepca. Caenku B Tabnuue caenok no-
MeuatoTcsl crneumanbHbIM NPU3HakoMm B nonsx xstatus_sell n xstatus_buy (6uT 0x10000 (TASSettlement) - PacueT caenku no 3asBke C
ykasaHuem cnpega TAS).

2.4.5. NpusHakn, BbiCTaBNsieMble Y 3asBOK U CAE0K

lMpu3Haku, BbICTaBsAEMbIE Y 3a59BOK U CAENOK:

HanmeHoBaHue npusHaka ‘ ButoBas macka OnucaHve

Tunbl PbIHOYHbIX 3asABOK

Auction 0x1 KoTupoBouHas 3asBka (Day).
Opposite 0x2 BcTpeunas 3asnBka (I0C).

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

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

Tunbl KTUPUHTOBLIX CAENOK

NonQuote 0x4 Mpu3Hak 3asaBku/COenKn, KoTopass He yva-
CTBYeT B pacuyeTe KOTMPOBOK. [pu3HaK Bbl-
CTaB/IAETCA B afjpPeCHbIX 3asBKax 1 cheskax,
TEXHUYECKUX CAefKax, KIMPUHIOBbIX ches-
Kax, cenkax no Horam MysisTU/IErOB U CAeN-
Kax RFS.

Exec 0x20 Cpaenka, BO3HUKLIAA B pe3ysibTaTe UCnosHe-
HUS onuuoHa. dnar cTaBuTCs 415 ONMUVOH-
HbIX CAENOK 1 415 (hbOYEPCHbIX CAEMOK, KO-
TOpble NOABUNCHL B pe3ysibTare aKcnupauum

OMLM1OHOB.
Expiration 0x80 VicTeyeHne BpeMEHU XWU3HU WHCTPYMEHTa,
dhbtouepca nnn onumoHa.
DUFlow 0x800 Cpenka nepeHoca 1Y mexay P®.
TASSettlement 0x10000 Pacuet caenku no 3asBke ¢ ykasaHnem cnpe-
fa TAS. (B mekyweli sepcuu HedocmyrHo)
OptionLapse 0x800000 Cpaenka ncteyeHuns onuuoHa.
ClearingTrade 0x2000000 TexHnyeckas KIMpuHroas caeska, chopmu-

poBaHHasA BHe TOProB. BbicTaBnsetca Yy BCex
KNUPWUHIOBbIX CAENOK.

FuturesExecution 0x40000000 Cpaenka ncnosHeHus gobrovepca.
Collaterallnstrument 0x400000000 Cpaenka no konnarepasibHOMy UHCTPYMEHTY.
PerpetualFuturesExecutionVoluntary 0x10000000000000 TexHuyeckas cpaenka BcrneacTeve p[obpo-

BOJ/IbHOIO BbiXo4a 13 BEYHOIo d)brotlepca (Ha
OCHOBaHMM nogaHHOro I'IOpyLIeHVIFI).
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HanmeHoBaHue npusHaka

ButoBas macka

OonucaHue

PerpetualFuturesExecutionForced 0x400000000000000 TexHuyeckan caenka BCNefcTsue npuHyau-
TeNbHOro BbIXO4a U3 BEYHOTo doblovepca (pe-
anv3auus Hey0BNETBOPEHHOIO CNpoca).

PerpetualFuturesExecution 0x800000000000000 TexHnyeckan caefika B CBA3aHHOM WHCTPY-
MEeHTE BC/eCTBME BbIXOAA U3 BEHHOrO (Ibto-
yepca.

AfpecHble 3asiBKU U CAeNkun

TransferClientPosition 0x8 Mpu3Hak nepeHoca no3unumnin mexay bo.

Address 0x4000000 Mpu3Hak afpecHoii 3asBKW, aapecHol caen-
Kn, caenkm RFS nnu 3asBku, oopmmnpyemMoii
no pesysnbrartam NpoBepPKU KOTUPOBOK RFS.

NegotiatedMatchByRef 0x80000000 Mpu3Hak 3as8BKM UK cAenkun, chopmMmnpoBaH-
HOli B pexume "ALPECHbI C M3TUYMHIOM NO
YHUKa/IbHOMY Koay".

TransferSource 0x200000000 Mpu3HaK UCTOUYHUKA NepeHoca Mo3nUMii Me-
xay Bo.

Onepauuun Hag, cBA3KaMu

REPOBack 0x4000 Mpu3HaK onepauun Hag BTOPOWA HOrol CBsI3-
Ku.

Strategy 0x8000000 Mpu3Hak 3asBku UK caenku no ceaske. Cra-
BUTCS Y Onepauuii Hag Horamun CBA3KK.

Apyroe

DontCheckMoney 0x10 He npoBepsiTb 06ecneyeHne no KAMEeHTCKO-
MY YPOBHIO.

ExternalUseEveningExecution 0x100 Mpu3HaK 3asBKM WUNN CAENKU B BEYEPHIOH
ceccuio.

DontCheckLimits 0x200 He npoBepsTb MMMUTLI NO OMNLUOHAM.

Charge 0x400 KoHeL, normvuyeckoil TpaHsakuuu. ®nar cta-
BUTCS AAPOM Ha 3asBKW, 4TOObI N0 opAaep No-
ry MOXHO 6bINI0 NONYHYNUTb YMCIO (U FpaHu-
Lbl) TPAH3aKLuii, TO ecTb NnocnefoBaTe/bHo-
CTW 3asBOK, NOPOXJEHHbIX OAHON TpaH3ak-
Lmei.

LastRec 0x1000 MpusHak nocnegHeli 3anucu B TpaH3akumn
MaTyuHra.

DueToCrossCancel 0x2000 MpU3HaK CHATUA NacCUBHOW 3asiBKU Npw
Kpocc-CAernke.

MoveOperation 0x100000 lMpur3Hak nepeaBumxKn 3asBKU.

DeleteOperation 0x200000 [Mpu3HaK 0AMHOYHOIO YAA/IEHUS 3asBKU.

BulkDeleteOperation 0x400000 [Mpu3Hak rpynnoBoro yaaneHust 3asBoK.

OppositeOrderTailDeleteDueToCrossTrade | 0x20000000 Mpu3Hak yaanenusa octatka 10C-3aaBkn no
NpUYnHE KPOCC-CAENKN.

CODBulkDeleteOperation 0x100000000 Mpu3Hak onepauuy yaaneHus 3asaskun cepau-
com Cancel On Disconnect.

FineOperation 0x1000000000 [MpocTaBnseTca npu CHATUX 3asBKM B pe-
3ynbrarte wrpadga B RFS.

UKSBulkDeleteOperation 0x2000000000 MpusHak CHATMS 3asiBOK MO KOMaHze
UserKillSwitch

NCCRequest 0x4000000000 [Mpu3Hak Toro, Y4To onepauns aBnseTca cnen-
cTBYeM nogauu nopyyenuns HKL,

NCCBulkDeleteOperation 0x8000000000 Mpu3Hak CHATMSA 3as8BOK MO  KOMaHze
DelOrdersByBFLimit

LigNettingRF 0x10000000000 Mpu3Hak 3a8BKM UK CAenKn, CPopMUpPoBaH-
HOW B npoLiecce NNKBUAALMOHHOTO HETTUHTA.

ActiveSide 0x20000000000 AKTVBHas CTOpoHa B cAesike. 3asiBka, npu-

BeALas K caenke npu 40GaBIEHNN B CTAKaH.
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PassiveSide 0x40000000000 MaccuBHas ctopoHa B cAenke. 3asBka w3
cTakaHa, yyacTByloLLas B CAEKE.

Synthetic 0x200000000000 Mpu3HaK CUHTETUYECKON 3asiBKM N CTOPOHbI
CAenkn, COOTBETCTBYIOLLIE 3TOW CUHTETUYe-
CKOli 3asiBKe.

RFSOrder 0x400000000000 3anaBKa 13 cucrtemsl RFS.

Iceberg 0x800000000000 MpusHak aicbepr-3asBkn, CAENKM MO aiic-
Gepr-3asiBke.

OperatorinputSA 0x1000000000000 Mpu3Hak 3asBKv NN caenkun, chopmrpoBaH-
HoVi Npy 6nokMpoBke no PacueTHoMy Kogy.

DontFineRF 0x80000000000000 Mpu3Hak HeB3WMaHus wWTpada 3a CAenkn
yperynmpoBaHus.

MorningSession 0x100000000000000 Mpu3Hak TOro, 4to CcAefnka coBeplLleHa B
YTPEHHIOK TOProBYIO CECCUI0.

SyntheticPassive 0x200000000000000 [Mpu3HaK NaccMBHOM CUHTETUYECKO 3asBKN.

DuringDiscreteAuction 0x4000000000000000 Mpu3Hak 3asBKN UM CAENKN B ayKLMOHe OT-
KpbITUA.

[na oTnnunsa agpecHbIX CAENOK OT CAENOoK, dopMMUpyeMbIX MO pesysibTatam NpoBepKM KOTMPOBOK RFS, cnegyeT npoBepsATb He TOMbKO 6UT
Address, Ho 1 npusHak RFSOrder. B 3asBKkax v caenkax, 3ako4eHHbIX B pesyfibrarte cBefieHNs KOTUPOBOK 13 cuctemsl RFS, 6ut RFSOrder
NOAHAT, TOTAa Kak B afpecHbIX cAenikax 3TOT 6UT CHAT.

[ns yno6etea paboTbl 63k-00ncoB nHdopmauma B PLAZA |l wnio3ax un oTyeTax CUHXpOHU3npoBaHa. Ans atoro B otyetax f04_XXYY.csy,
fO4cIXXYYZZZ.csv, 004_XXYY.csv, 004cIXXYYZZZ.csv ncnonb3yotcs nons signs_buy v signs_sell. 3T nons nocTpoeHbl Ha 0OcHoBe 6U-

TOBOW Macku B PLAZA II.

Butbl ExternalUseEveningExecution n MorningSession TpaHCMPYOTCA TONBbKO B OTYeTax.

HaunHasa c Bepcumn 7.9, cnegywouime npusHakn 3asaBokK U CAENOK, HE UCMONb3YyHLWMeCA B HacTosLee BpemA, 6y,qu nepeonpeneneHbol n
NCNosib30BaHbl ANA Apyrmx Ll,eﬂeVIZ

SpotTransfer (0x8000);

REPO (0x20000);

IQSOrder (0x800000000).

2.4.6. Tunbl caenok, opMmupyemble NPU UCMOHEHUN N UCTEYEHUN PbIOYEpPCOB 1 OMNMLMOHOB

Tunbl cAenok, hopmMmpyemMble Npu UCMIONIHEHUW 1 UCTEUYEHWI (DbIOYEpPCOB 1 ONLMOHOB, NepeyncieHbl B creayoleli Taénuue:

Tun onepauuun

Cpenka 3akpbITUS NO3ULUn

Cpenka oTKpbITUS No3nuun

Aata n Bpems, Ko-
raa caenku nosiBAT-
Csl B OTYETE U L/o3e

VcnonHeHne NoOCTaBOYHOrO
hbloyepca

B wno3ax n otTyéTtax byaeT yHukasnb- | Het
HbliA HEHyNeBo id.

LieHa cfienku oKpyrisieTcs ¢ TOUHO-
CTbI0 10 MVUHVUMA/ILHOTO LLAra LEHsbI.

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

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

YTpOM B fieHb UCMOJSTHEHNS

WcnonHenve
hblouepca

pacyeTHoro

B wno3ax n oTuéTtax bygeT yHvkasb- | Het
HbIA HEHYNeBoOW id.

LieHa cfienku oKpyrisietcs ¢ TOUHO-
CTbio 10 5 3HaKa nocne 3ansToii.

TexHuueckasi chenka, puanYeckun
He ABNAeTCA CAENKoM.

B wnto3ax n otyétax B GUTOBOM Mac-
ke npu3Haku: NonQuote, Expiration,
FuturesExecution, ClearingTrade.

Beuepom B fieHb ucnosiHe-
HYA hblovepca
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Twn onepauun

Cpenka 3akpbITUs MO3ULUmn

Cpenka oTKpbITUS No3uuun

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

McnonHeHme nNocTaBOYHOrO
onuuoHa

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

LleHa caenkn pasHa 0.

TexHuyeckas cpesnka, opuandeckn
He ABNAeTCA CAeJ'IKOI7I.

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

B wnto3ax n otuérax 6yger yHu-

KaslbHbI HEHYNeBOWA id.

LieHa caenkvn okpyrnsetca ¢ Tou-
HOCTbIO A0 5 3Haka nocne 3ans-

TOWA.

HOpuanuecku SBNsieTcs CAenKoii.

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

Exec, ClearingTrade.

CAenkv UCNosIHeHUs onumo-
HOB reHepupyoTCS:

* B npomKnvpuHre
* B BeyepHeM KnupuiHre

B 3aBMCHMMOCTM OT BpeMeH
noAauun 3asBku Ha WCMoMHe-
Hve onuuoHa (reHepauus B
Gnnxaiem KnmpuHre)

HbIA HEHyNeBo id.
LleHa caenku pasHa 0.

TexHnyeckaa caenka, Hpuanyecku
He ABNAeTCA CAENKOMN.

B wnto3ax n otTyétax B GUTOBOM Mac-
Ke npusHaku: NonQuote, Expiration,
ClearingTrade, OptionLapse.

VcnonHeHne pacyeTHOro on- |« B wo3ax n oTuétax 6yaeT yHukasb- | Het Caenkn UCNosIHEeHUs Onumo-
unoHa HbliA HEHyNeBol id. HOB reHepupyoTcs:

LleHa caenkn okpyrniseTcs ¢ TOYHO- ¢ B npomMkavpuHre

CTbiO 0 5 3HaKa nocne 3anaTo.

* B BeuepHeM KnvpuHre

TexHnyeckas chenka, puanvecku

He ABNSIETCS CAEKOMA.

B wno3ax u oTyétax B 6GMTOBOI

Macke npusHaku: NonQuote, Exec,

ClearingTrade.
McTeyeHne onunoHa B wno3ax n oTyéTtax byaeT yHvkasnb- | Het Beuepom B AeHb MCNOMHe-

HUA hbloyepca

MepeHoc nosuuun Ob®

B wnto3ax n oTuétax 6yaert yHuKasb-
HbI HeHyneBoli id.

LieHa caenku pasHa 0.

TexHuyeckas chesnka, opuandeckun
He ABNsAeTCA C,qe]'lKOI7|.

B wnw3ax u oTtyétax B 6MTO-
BO Macke npusHakn: NonQuote,
Address, TransferClientPosition,
ClearingTrade.

B wo3ax 1 oT4éTax byaet yHu-

Kas1bHbI HeHyneBoli id.

LieHa caenku pasHa 0.

TexHuueckas chenka, topuguue-

CKM He ABnsaeTca CAeﬂKOVI.

B wnio3ax n otyétax B 6UTO-
BOl macke npusHaku: NonQuote,
Address, TransferClientPosition,
TransferSource, ClearingTrade.

Beuepom

L0o6poBO/bHLIN  BbIXOA U3

BEYHOro  (pbtoyepca (Ha
0CHOBaHMM NOAAaHHOro Nopy-
YyeHus)

B wnto3ax n oTyétax byaeT yHuKasb-
Hblli HeHyneBoiA id.

LleHa caenkn paBHa pacyeTHOit Le-
He BEeYHOro hbtoyepca.

TexHuyeckas cpesnka, opuanveckn
He ABNAeTCA CAeJ'IKOI7I.

B wno3ax un oTtyétax B 6UTO-
BOl/i Macke npusHaku: NonQuote,
PerpetualFuturesExecutionVoluntary,
ClearingTrade.

B wnto3ax n otuétax 6yger yHu-

KaslbHbIl HEHYNeBOWA id.

LieHa caenkn paBHa pacyqeTHOM
LieHe BEYHOro ghblovepca, YMHO-
XXEHHOI Ha KO3hMLMEHT, yuu-
ThIBAIOLLMIA pasHULY B pasmMepHo-

CTAX NHCTPYMEHTOB.

HOpuanuecku SBNsSieTcs CAeNKoii.

B wnio3ax n otyétax B 6UTO-
BOWi mMacke npusHaku: NonQuote,

PerpetualFuturesExecution,
ClearingTrade.

Beuepom B fieHb nogayn no-
py4YeHus Ha UCronHeHne

MpuHYAWTENbHBIV BbIXOA, U3
BEYHOro (pbtovepca (peanu-
3aunsa Hey[0BNETBOPEHHOIO
cnpoca)

B wnto3ax n oT4éTax 6yaeT yHUKab-
HbliA HEHyNeBol id.

LleHa caenku paBHa pacuyeTHoOl ue-
He BeYHoro hbrouepca.

B wnto3ax n otuétax 6yger yHu-

KaJ/lbHbI HEHYNeBOiA id.

LleHa caenkn paBHa pacuyeTHoW
LeHe BEYHOro obloyepca, YMHO-
XEHHOM Ha KO3aULMEHT, yuu-

BeuepoM B eHb nogauu no-
py4eHusi Ha ucnosHeHue
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Twn onepauun Cpaenka 3akpbITUs NO3ULMN

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

CA B OoT4yeTe U WwJsrose

* TexHuyeckas cpesnka, opuanyeckun
He ABNAeTCA CAefIKOVI.

* B wnmo3ax u oTtyétax B 6UTO-
BOl/i Macke npusHaku: NonQuote,
PerpetualFuturesExecutionForced,
ClearingTrade.

ThIBAOLLMIA pa3HULY B pasMepHo-
CTAX UHCTPYMEHTOB.

HOpuauyeckn ABNseTcs caenkKoi.

B wmo3ax n otyétax B 6uTO-
BOV macke npusHaku: NonQuote,
PerpetualFuturesExecution,
ClearingTrade.

Pacuetr cpenku no 3asBke (e
C ykasaHmem cnpega TAS
(B mekywel sepcuu Hedo-
CMyIHO) *

B wnto3ax n oTyétax byaeT yHuKas b-
HbIi HEHyNeBoW id.

LieHa caenkn pasHa 0.

« TexHudeckas cpefka, lopuanyecku
He SIBNSIETCS CAENKOIA.

* B wmo3ax u ot4yétax B 6UTO-
BOW Macke npusHaku: NonQuote,
ClearingTrade, TASSettlement.

B wno3ax n otuétax byger yHu-
KasIbHbI HEHyNeBo id.

Beuepom B feHb uUCnosfHe-
Hua TAS-thbloyepca

LieHa caenkn paBHa pacyqeTHOM
ueHe BA-dblovepca.

HOpuanuecku SBNsieTcs CAeNKoii.

B wnmo3ax n otuétax B 6uTO-
BOW Macke npu3Haku: NonQuote,
ClearingTrade, TASSettlement.

ToproBble CAeNKY OTPaXatoTcs CeAyoLyM 06pasoMm:

Onepauuu B Xofe TOPros

NHcbopmaumsa no onepauyusam

Cpaernka no gboyepcy Ha akumMm Ha OCHOBaHUW aipECHON 3asBKMN |

B wto3ax n oTuétax byaer yHUKasbHbIi HeHyneBoii id.

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

HOpuanuecku SBNsieTcs cAemnKoii.

B wno3ax u oTyétax B 6GUTOBOI Macke: npusHakm NonQuote,
Address.

Cpenka no ghblodepcy Ha akLym Ha OCHoBaHUM 6e3aApecHoli 3asBKM | ¢

B wto3ax 1 oTuétax 6yaeT YHVUKasbHbI HEHYNeBoiA id.

LieHa ce/kv OKpYrAseTcst ¢ TOUHOCTbIO A0 MUHMMA/IBHOIO Lara
LiEHbI.

HOpuAanueckn SBNSETCS CAESKOIA.

B wto3ax 1 oTuétax B 6UTOBOIA Macke: BCe GUTbI BbIK/THOUEHbI.

Cpenka no onumoHy Ha hbloyepchbl Ha akUMM Ha OCHOBaHWUK agpec- | ¢
HOI 3as1BKK

B wo3ax 1 oTuétax 6yaeT YHVKasbHbIA HEHYyNeBoiA id.

LieHa ce/kn OKpyriseTcst ¢ TOYHOCTbIO A0 MUHUMA/ILHOIO Liara
LieHbI.

HOpuanyeckn SBNseTca caesKoi.

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

Cpaenka no onuuoHy Ha hbloYepchl Ha akuuM Ha OCHOBaHWW 6es-|¢
a[peECHOI 3a51BKM

B wnto3ax n oTyétax 6yaeT YHUKaslbHbI HEHYNeBOW id.

LieHa cienku OKpYrnseTcs ¢ TOYHOCTbIO 40 MUHUMA/IBHOTO Liara
LieHbl.

HOpuAanueckun SABNAETCS CAESKOIA.

B wnto3ax n oT4éTax B GBUTOBOI Macke: BCce OUTbI BbIK/HOUEHbI.

Cpoenka no nepeHocy nosuuuii .

B wto3ax n oTuétax byaer yHUKasbHbIi HeHyneBoii id.

LieHa caienkn okpyrnseTcsa ¢ TOYHOCTbO A0 5 3Haka nocne 3ans-
TOiA.

HOpuanuecku He SBNsieTCA CAEMKOIA.

B wno3ax u oTyétax B 6GUTOBOI Macke: npusHakm NonQuote,
Address, TransferClientPosition, TransferSource.

TexHuueckas cfefika Ha OCHOBaHUM 1 YacTu afipecHoil napHoii 3a- |
SIBKM

B wio3ax 1 oTuétax 6yAeT YHVKa/bHbI HEHYyNeBoiA id.
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Onepauuu B Xofe TOPros

NHcbopmauusa no onepauyumsam

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

HOpuauyeckn SBNseTca cAesKoi.

B wsmo3ax n oTuétax B GUTOBOI Macke: npusHakm NonQuote,
Address, Strategy.

TexHnyeckas caesnka Ha OCHOBaHMM 2 YacTu aApecHol napHon 3a-
ABKU

B wto3ax 1 oTuétax 6yaeT YHVUKasbHbI HEHyNeBoiA id.

LieHa cAenkn oKpyrnsieTcs ¢ TOYHOCTbO A0 5 3Haka nocne 3ans-
TOiA.

FOpuanuecku aBNsieTcs caenKoii.

B wnio3ax 1 otyétax B 6UTOBOM Macke: mpusHakm NonQuote,
Address, Strategy, REPOBack.

TexHuyeckas cfienka Ha 0CHOBaHUM 1 yacTu 6e3agpecHoii napHoii
3asBKU

B wto3ax 1 oTyétax GyaeT YHVKasbHbI HEHYNeBoiA id.

LleHa coenku okpyrnseTca ¢ TOYHOCTbIO 0 5 3Haka nocsie 3ans-
TOi.

HOpuAanueckun SBNSETCS CAEKOIA.

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

TexHuyeckas cfienka Ha OCHOBaHUM 2 4acTu 6e3afpecHoii napHoi
3asBKU

B wto3ax 1 oTuétax GyaeT YHVKasbHbI HEHyNeBoiA id.

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

HOpuAanyeckun SBNSETCS CAENKOIA.

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

Cpenka no chbloyepcy Ha akLuu Ha OCHOBaHUM caenkv B RFS

B wto3ax 1 oTuétax GyaeT YHVKasbHbI HEHyNeBoiA id.

LieHa cefkv OKpyrisieTcst ¢ TOYHOCTbIO A0 MUHUMA/IBHOIO Liara
LIEHbI.

HOpuauyeckn SBNseTca cAesKoi.

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

CpAeska no onuuoHy Ha hbloYepchl Ha akLMM Ha OCHOBaHWUM CAENKU
B RFS

B wnto3ax 1 otuétax 6yaeT YHUKasbHbI HEHyNeBOA id.

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

FOpuanuecku aBNsieTcs caenKoii.

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

TexHuueckaa cfenka no 1 yacTy nNapHO 3asBKW Ha OCHOBAHWM
caenkn B RFS

B wto3ax 1 oTyétax GyaeT YHVKasbHbI HEHYNeBOiA id.

LleHa coenku okpyrnseTca ¢ TOYHOCTbIO 0 5 3Haka nocsie 3ans-
TOi.

HOpuanuecku SBNSAETCS CAEKOIA.

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

TexHnueckaa cfenka no 2 yacTy NapHON 3asBKW Ha OCHOBAHWU
coenku B RFS

B wto3ax 1 oTuétax GyaeT YHVKasbHbIA HEHYyNeBoiA id.

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

HOpuanyeckn SBNSETCS CAENKOIA.

B wnto3ax n otyétax B 6MTOBOIN Macke: npusHaku NonQuote,
Address, Strategy, REPOBack, RFSOrder.
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2.5. PacnucaHue TOproB 1 KIMpPUHra

2.5.1. PacnnucaHune ToproB. ToproBble ceccuu

Topru B cucteme SPECTRA OCyLLECTBNISIOTCS B paMKax TOProBoil ceccun. ToproBasi ceccusi B CUCTEME He CBsi3aHa C KasleHAapHbIMK
CyTKamu 1 BK/toUaeT B cebsi:

* BeuepHI0l0 ONOHUTENBHYIO TOPrOBYH CECCUI0 — /18 peasibHbIX TOPros AsmTcsa ¢ 19.05 o 23.50 N0 MOCKOBCKOMY BpeMEHN.
* YTPEeHHIo J0NOMHUTENBHYIO TOProBYH CECCUI0 — AN1S peasibHbIX Topros Anutcesa ¢ 9.00 o 10.00 cnegyrowmx KasieHaapHbIX CyTOK.
* OCHOBHYIO TOProBYyl CECCUI0 — A1 peasibHbIX Topros anutcs ¢ 10.00 go 18.50.

B npefenax ofHoO TOProBoii ceccuy 06paLLatoTCst O4HM U Te Xe TOProBble NHCTPYMEHTbI U MPUMEHSOTCS O4HW U Te Xe napameTpbl ANs
pacueTa obecneyeHns. B npomexyTkax Mexay TOProBbIMU CECCUAMM NPOV3BOANTCA PAS BadkHelLwmnxX ana cuctembl SPECTRA onepauuii,
TaknX Kak K/IMPUWHI, UCTeYEeHVEe CpoKa Ae/CTBUSA KOHTPAKTOB, reHepaLums 1 paccbl/ika OTHeTOB 1 T.N.

2.5.2. MMpOMEeXYTOUHbIN KITUPUHT

BHyTpW OCHOBHOI# TOPrOBOI ceccum CyLLLeCTBYeT NepepsIiB, KOTOPbIA B peanbHoit cucteme SPECTRA anutes ¢ 14.00 go 14.05 no MOcKoB-
CKOMY BPeMeHM, B TeYeHne KOTOPOro NPOXoAUT NPOMEXYTOUYHAsA KNMPUHroBasi ceccusi (MPOMEXYTOUHbIA KNUPUHT). MpomexyTouHas K-
PUHroBasi ceccust HyXxHa A5l Toro, Ytobbl 3adMKCMpoBaTb B CepeHe [HA HOBblE PaCYeTHble LieHbl MO MHCTPYMEHTaM U NepeyncinTb
BapuaLMOHHY0 Mapxy (MPeMuo) Mexay y4acTHUKaMu KIIMpUHra.

B npomeXyTOuHbI KIMPYHT U3MEHSOTCS:

» PacyeTHble LieHbl IHCTPYMEHTOB, MO KOTOPbIM GbISIN TOPrOBbIE ONepaLMm B NEPUOS, BEHEPHUX/YTPEHHUX TOPTOB 1 NepPBOIi NOI0BUHBI AHEB-
HbIX TOproB. CTapble 1 HOBble pacyeTHbIE LieHbl 0TObpaxatoTcs B cnewmasbHbiX Nonsx Tabnuy, fut_sess_contents n opt_sess_contents
notoka FORTS_REFDATA_REPL.

» CsobogHble cpefcTBa KIMEHTOB MNoc/e pacyeta v nepeyncieHns BapnaumoHHON Mapxu (npemun). MepeuncneHHas BapualyioHHas
mMapxa (npemus) oTobpaxaeTcs B cneyuasnbHbiX Nonsx Tabnuy part u part_sa notoka FORTS_PART_REPL.

B NpOMEXYTOUHBI KTMPUHT HE N3MEHSIHOTCS:
+ Pa3mMep NMMWTOB NO UHCTPYMEHTaM.

» CocraB TOProBbIX UHCTPYMEHTOB. YAasieHne CTapbiX MHCTPYMEHTOB U ,D,06aBl'IeHVIe HOBbIX OCYLLEeCTB/1AE€TCA B OCHOBHYH K/TMPUHIOBYHO
ceccuto.

2.5.3. OCHOBHOW KJINPUHT

OCHOBHOI/ KIMPYHT NPOBOAMTCS MO OKOHYaHMM TOProBOii ceccum B nepuog ¢ 18.50 o 19.05 MOCKOBCKOrO BpeMEHW. B npouecce KampuHra
BbINOJTHSIETCA:

 PacueT 1 huKcaums pacyeTHbIX LieH MHCTPYMEHTOB MO UTOraM BCel TOproBoii ceccun
* PacueT 1 nepeunciieHne BapuaLyoHHO MapXxu (MpeMumn) Mexay y4acTHUKamu.
* YpaneHue TOProBbIX MHCTPYMEHTOB, C UCTEKLUMM CPOKOM 06paLLeHusi, U A06aB/IeHe HOBbIX TOPTOBbIX MHCTPYMEHTOB.

+ OG6HOBNEHVE MH(OPMALMMN O KMEHTax, GPOKEPCKMX U PaCUETHLIX hrpMax MyTem yAaneHust cTapoii MHhopMaumm 1 3aKauku HOBbIX
[laHHbIX U3 KIUPUHTa.

[Mocne 0CHOBHOrO KNNpWHra npon3BoanTCA reHepaLlma 1 pacchl/ika 0THETOB Mo UToram TeKyLIJ,eVI TOpI'OBOl7I ceccun.

2.5.4. Oco6eHHOCTU NOBeAEHUS pa3HbIX CYLLHOCTEN B cMcTeMe NPy Ha3HaYeHUU HOBOW Top-
roBoii ceccum

2.5.4.1. CnpaBoYHasa U cecCMOHHaA nHdopmayus

Mpy Ha3HaYeHUM HOBOW TOProBOW Ceccun AaHHble U3 CNpaBOoYHbIX Tab/uL, B KOTOPbIX CYLLECTBYET NpuBsi3ka K HOMEpY CeCCuM 3aKaunBa-
10TCS BHOBb U3 K/IMPVHra C ykazaHMeM HOBOTO HOMepa TOproBoli ceccuu. B cnpaBoyHble Tabnuubl, B KOTOPbIX HET NPUBS3KM K HOMEpY
ceccum, npucbinaeTcs Habop N3MeHEeHWIA, TO ecTb [06aBNSAIOTCA HOBbIE 3anvcK, NOSBMBLUMECS AJ151 HOBOV TOPrOBOW ceccuu, U yaansaiTcs
3anucy 4518 06bEKTOB, KOTOPbIX HE AO/MKHO 6bITb B HOBOY TOProBoii ceccun. CnpaBoyHble TabnmLbl — 3TO TabnuLbl, NPUXOASALLME B MOTOKE
FORTS_REFDATA_REPL. /Torom Bcex 3aTux n3MeHeHwuin saBnsetcs gobasneHve B TabnuLy session 3anmcy ¢ HOBbIM HOMEPOM CEeCCUN.

2.5.4.2. leHbrn n nosnuuun
Mpy cMeHe TOProBoii ceccun MHAOPMaLMs 0 CPeACTBaXx, MMMUTaX 1 NO3ULUSIX KTMEHTOB OGHOB/ISIETCS B PEXUME NPUMEHEHNS 0GHOBNEHNIA,

TO €CTb MEHSIOTCA TO/IbKO Te 3arucu, B KOTOPbIX BO BPeMS KIMPUHra peasibHO Npousowwnn uameHeHnus (notokm FORTS_PART_REPL u
FORTS_POS_REPL).
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2.5.4.3. 3asABKu U caenkun

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

[Mpu cMeHe TOProBoii ceccunn NPOMCXOANT aBTOMATUYECKOE NEepPEBLICTAB/IEHNE MHOMOAHEBHbIX 3aBOK, faTa MCTEYEHNS KOTOPbIX eLle He
HacTynuna, nyTem yaasieHns CTapoi 3asBku 1 Ao6GaBeHNss HOBOW (C HOBbIM HOMEPOM). YunTbiBasi, UTO B pensvky B Tabnuuy orders_log
MHhopmauus 06 3TOM He NpefaeTcs, KNMeHTckas cucTema Jo/kHa 6biTb YCTpOeHa cneayrowymM obpasom. Mpn 06HapyXeHur HOBOro

HOMepa TOProBoli ceccum B Tabnuue session, KNMeHTCkas cucteMa JoshkHa "3abbiTh” 060 BCeX 3asiBKax, KOTOPbIE Y Hee COXpaHuInch B
namsiT 4o 3TOro, 1 "caywars" penavnky Ha npegMeT NosIBNIEHMS HOBbIX 3a51BOK, C yKa3aHMeM HOBOrO HOMepa TOProBoii Ceccum.

2.5.4.4. N'HCTPYMEHTbI
|_|pl/I CMeHe TOprOBOVI ceccun nponcxoauT ygasieHme ToproBbiX NHCTPYMEHTOB, C UCTEKLWIMM CPOKOM 06paLL|,eHVIFI, n ,D,OGaBI'IEHVIe HOBbIX
TOProBbIX NUHCTPYMEHTOB. CyLLl,eCTByET npaBnJ1I0 — HOBbIMU NHCTPYMEHTaMN HEJMb3A TOProBaTb B BEHEPHIOK N YTPEHHKOK TOProBble CECCUN,

npn 3TOM AaHHbIE NHCTPYMEHTbI NPUCYTCTBYOT B CUCTEME, MH(bOpMauMH Nno HUM NPUXOANT B penvke. B Taﬁnmu,ax fut_sess_contents n
opt_sess_contents Takme MHCTPYMEHTbI MOMeY€eHbl CneunasibHbIM NPU3HAKOM.

2.5.4.5. MNoToku pennukaumm

Ha rpaHuLie ToprosbIx ceccuii MOTOKN pennukaunn moryt ObITb LUTATHBLIM 06pa30M 3aKpbITbl N NEPEOTKPLITbI 3aHOBO CepBepamMmu TOpFOBOVI
CNCTEMbI, NPX 3TOM NO HEKOTOPbLIM NMNOTOKaM MOXET ﬂpMVITVI yBeaoM/1eHNEe 0 CMeHE HOMepa XXU3HU CXEMbI.

B HaCTOALWMIA MOMEHT, 6€3 CMEHbI HOMEpa XM3HU MOTYT NEepPeOTKPLIBATLCS CEAYoLLMe NOTOKM:
 [oTOK C 06LMMY PbIHOYHBIMK AaHHbIMUM FORTS_COMMON_REPL.

* [OTOK C TeKyLUMMM 3HaYeHnAMY BonatunsHoctn FORTS_VOLAT_REPL.

* TOTOK C TEKYLLMMYW 3HAYEHUAMMN BapraLyoHHoW mapxu (npemun) FORTS_VM_REPL.
MoTOKM, KOTOPbIE HE NEPEOTKPbLIBAIOTCA:

* [NoTok co cnpaBo4Hol nHgpopmaumeli FORTS_REFDATA_REPL.

* [oTtok c Toprosoii nHdopmauuein FORTS_TRADE_REPL.

 [oTok co cpe3amu ctakaHoB FORTS_USERORDERBOOK_REPL.

* T1OTOKM arperMpoBaHHbIX CTaKaHoB.

e MoTtokn FORTS_PART_REPL, FORTS_POS_REPL, FORTS_INFO_REPL

» MoTok 6upxeBbIx nHaekcoB RTS_INDEX_REPL.

« Motok FORTS_CLR_REPL.

2.5.5. icnonb3oBaHMe MexaHU3Ma CUHXPOCOObLITUIA AN NOSTyYeHUs KOHCUCTEHTHOIO COCTOS-
HUSA faHHbIX B cucTeme

Ecnv gna pa3pa6aTb|BaeM0l7| CUCTEMDbI KPUTUYHO MMETb BOSMOXXHOCTb OTMEYaTb COBOKYMHOE KOHCUCTEHTHOE COCTOAHME BCEX AaHHbLIX B
Toprosoﬁ CNCTEME Ha HEKOTOPbIE «BaXXHbl€» MOMEHTbl BpEMEHU, TO Takasd cucteMa Ao/mKHa MCNoJib30BaTb MEXaHU3M CVIHXpOCOﬁbITVIVI.
[ANa CUHXpPOHM3aL MU AOCTYNHbLI CNeaytoLme COCTOAHUA TOpFOBOVI CNCTEMBI:

» [laHHble ANst HOBOW TOProBOl CECCUMU 3akKayeHbl 1 paccumTaHbl (~18:54-18:55, MOCKOBCKOro BpeMeHw)
* Hauano npomexyTouHoro kimpuHra (14:00, MOCKOBCKOro BpeMeHw)

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

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

» Hauano ocHoBHOro knupuHra (18:50, MockOBCKOro BpeMeHM)

» [laHHble nocie OCHOBHOIO KIMpPUHIra nepepaccymTaHbl (~18:54, MOCKOBCKOro BpEMEHN)

» PasgBwkka NIMMUTOB 3aKOHYeHa (B TeYeHne TOpros)

* Hauano npuema 3asBOK B ayKLVOH OTKpbITMSA (~8.50, MOCKOBCKOro BpemeHu)

» OKOHYaHMWe npriemMa 3asBOK B ayKLMOH OTKPbITUSA (~8.59, MOCKOBCKOro BpeMeHw)

N5 yBeJOM/IEHNS BHELLHUX CUCTEM O HACTYM/IEHWW ONPEAENEHHOTO COCTOSIHIS TOPTrOBOY CUCTEMBI, B OTOKAX pPEN/MKaLWy TpaHCIMpyeTcst
Tabnuua sys_events cnegytoulero opmara:
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Mone Tvn OnucaHve

repliD i8 CnyxebHoe nosne nofc1cTeMbl pennkawmm
replRev i8 CnyxebHoe nosne nogcucTemMbl pensmkalum
replAct i8 Cnyxe6Hoe nosne noAcucTembl penvkaumm
event_id i8 YHUKa/bHbI naeHTUGUKaTop cobbIThsA
sess_id i4 Homep ceccuun

event_type i4 Tun cobbITuA

message c64 OnuncaHue cobbITus

Taﬁnmu,a TPaHCINPYETCA B Cie4yowmnx NoTokax pensinkaynn:

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 CUHXPOHU3ALUMM AaHHbIX CeaytoLue - Npu HaCTynAeHUn 1106asbHOTO CoBLITUS B TOPTrOBOI CUCTeMe, Noc/ie reHepaLlun Beex
[laHHbIX N0 3TOMY CO6bLITVIO BCEMM NOACUCTEMAMMW TOProBOW CUCTEMbI, B Ta6MWLbl Sys_events BCTABMSETCS 3aMUCh C OAHUM U TEeM Xe
event_id, ¢ event_type, COOTBETCTBYIOLLMM TUMY COBbLITUS:

.

1 (session_data_ready) - 3akoHYeHa 3arpy3ka AaHHbIX 13 KIMPUHIOBOI CUCTEMbI B TOProByIO Nepes, Ha4yasioM HOBOW TOProBOiA ceccuw;
CO6bITVS faHHOTO TVNa TPaHC/IMPYIOTCS BO BCEX MOTOKax, rae ecTb Tabnuua sys_events, kpome notoka FORTS_CLR_REPL

2 (intraday_clearing_finished) - Bce pacueTHble npoLeaypb! B MPOMKIMPUHIE 3aKOHYEHbI; COObITUS AaHHOT0 TUNa 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 TO/IbKO B MOTOKE
FORTS_CLR_REPL

4 (intraday_clearing_started) - Ha4ano NPOMKIMPUHTa; COObITUA AAHHOTO TUMa TPAHC/IMPYKTCA BO BCEX NOTOKaX, rAe ecTb Tabnuua
sys_events, kpome notoka FORTS_CLR_REPL

5 (clearing_started) - Ha4ano OCHOBHOrO KMPWUHIE; COObLITUS JAHHOrO TWNa TPAHC/AMPYKOTCA BO BCEX NOTOKax, rae ecTb Tabnvua
sys_events, kpome notoka FORTS_CLR_REPL

6 (extension_of_limits_finished) - pa3aBukka MMMUTOB 3aKOHYEHa; COObITUA AaHHOIO TUNa TPaHCMPYOTCA BO BCEX NOTOKax, rae ecTb
Tabnuua sys_events, kpome notoka FORTS_CLR_REPL

8 (broker_recalc_finished) - geHexHble cpefcTea nocsie NPOMKAVPUHIa NepecynTaHbl; COObITUA AAHHOTO TUNa TPAHC/IMPYOTCS BO BCEX
noTokax, rge ecTb Tabnuua sys_events, kpome notoka FORTS_CLR_REPL

23 (discrete_auction_add_order_started) - Ha4yano npuema 3asiBOK B ayKUMOH OTKPbITUS; COObITUA SAHHOMO TUna TPpaHCMPYTCA B Mo-
Tokax FORTS_TRADE_REPL, FORTS_ORDLOG_REPL, FORTS_DEALS_REPL n FORTS_REFDATA_REPL
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» 24 (discrete_auction_add_order_finished) - okoH4YaHne nprema 3asBOK B ayKLMOH OTKPbITUSA; COBbITUSA AaHHOIO TUNa TPaHC/IMpPYTCS B
notokax FORTS_TRADE_REPL, FORTS_ORDLOG_REPL, FORTS_DEALS_REPL n FORTS_REFDATA_REPL

BHELLHSIS CUCTEMA, MOXET NOAMUCATLCA Ha NosyyeHne Tabnuubl CoBbITUN BO BCEX MHTEPECHbIX eli MOToKax pensimkauum 1 noyunTb yBe-
[IOM/IEHME O TOM, KOTAa laHHbIe FOTOBbI. BO BCex NOTOKax pernvkaLuy 3anvcm B sys_events, OTHOCSILLMECS K O4HOMY COBbITUIO B TOProBoii
cucTeme GyayT MMETL ofyHaKoBbIii event_id. B nonsx sess_id 1 message BblAaeTCsi pacluMpeHHasi nHhopMaLysi — HOMep HOBOI Un
TekyLLell TOProBoii ceccum 1 TeKCToBoe cooblueHne. ObpaliaeM 0co60e BHUMaHWE Ha TOHKOCTU:

* He rapaHTupyeTcsl MAEHTUYHOCTb 3HaueHuit cnyxe6Hbix noneii repliD, replRev B pasHbix NOTOKaxX penivkauun Ans ofHOTO U TOro Xe
CO6bITMS. OPMEHTUPOBATLCS CTOUT TOMLKO Ha event_id.

 ¥YBegomsnieHue B sys_events npuxoauT MOC/IE BCex AaHHbIX, B YACTHOCTW 3TO O3HAYAET, YTO B pexume NoslyyYeHusi faHHbIX on-line
BHELLIHSISi CUCTeMa NoJy4uT cCHauana caMu HOBbIE AiaHHbIe, HAaNpYMep, MHCTPYMEHTbI, Ha3HaYeHHbIE B HOBYHO CECCUI0 UM NePeHECEHHbIE
B HOBYHO CECCI0 MHOTOZHEBHbIE 3as1BKU, @ Y)KE MOTOM — YBEJOM/IEHUE B SyS_events.

* He rapaHTupyeTcs KOHCUCTEHTHOCTb AaHHbIX NpK MX pasgaye B pexume snapshot. B cneactsue Toro, YTo NPOTOKON pensvkaumm He
3anoMu1HaeT NopsAoK NoslyveHns 3anuceli Mexay pasHbiMu Tabnunuamm B NOTOKe, JaHHble pas3faloTcst B NOpsAAKE onucaHns Tabnuy B
cxeme, UMEHHO NMO3TOMY 3anvcy B pexume snapshot 6yayT NpUxoAnTb He B TOM NOPsiAKe, B KAKOM OHW MPUXOAUAN B pexumMe on-line.
Hanpvmep, nprxos co6biTvs session_data_ready B MOMEHT MOMy4YeHUs CHaMNLWoTa COBEPLUEHHO He 03HavaeT, YTO AaHHble F0TOBbI, yun-
TbiBasi BbilLleckasaHHoe, cobbiTue session_data_ready BNosHe MOXET OTHOCUTLCS K MpeblayLueil TOproBoii ceccuu. MoaTomy ncnosb-
30BaTb yBeJOM/IEHUS, NMPUXOASALLME B SYS_events, AN51 OLEHKN KOHCUCTEHTHOTO COCTOSIHUA aHHbIX B CUCTEME MOXHO TOJIbKO nocse
nepexoga B pexum on-line.

2.5.6. PacnncaHne nrpoBbIX U TeCTOBbIX TOPros

MomnMo peasnbHol Toprooii cucteMbl SPECTRA, cyllecTByeT UrpoBast cucteMa 1 ABe TeCToBbIX cuctemsl: TO - ¢ Bepcueit TC, aHano-
TMYHOW peanbHoi cucteme SPECTRA, n T+1 - ¢ aHanl0rMyHoii peanbHoil cucteme SPECTRA unu cnepytolein sepcuein TC.

PacnucaHue pa6oTbl UrPOBOIA CUCTEMBI:

* BeuepHsaa Toprosas ceccus: 16:00 - 22:00.
* YTpeHHssa Toprosas ceccus: 06:00 - 08:55.
» OcHoBHas Toproeas ceccus: 09:00 - 15:45.
* MpomknunpuHr: 13:00 - 13:05.

* KnupwuHr: 15:45 - 16:00.

PacnucaHune pa6oTbl TecToBbIX cuctem TO 1 T+1:
* BeuepHas Toprosas ceccus: 14:15 - 23:50.
* YTpeHHssa Toprosas ceccus: 06:00 - 06:14.
+ OcHoBHas Toprosas ceccust: 06:15 - 13:45.
e MpomknanpuHr: 11:00 - 11:04.

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

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

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

2.5.7. AyKLUNOH OTKpPbITUA

Mepes HayasloM yTPEHHEW [ONOMHUTENbHON Toprosoli ceccueid, B nepuog ¢ 8.50 fo 9.00 MOCKOBCKOro BpeMeHu B cucteme SPECTRA
nposoagnTCcA AyKLWIOH OTKPbITUA. AyKLU/IOH OTKPbITUA CNYXUT ANA UCKNHYEHNA aHOMa/IbHOro CKkadka LeH npon3BogHbIX MHCTPYMEHTOB MNpu
OTKPbITUM TOProB. [laHHbIli MEXaHN3M peasin3oBaH B hopmarte [MCKPETHOrO ayKLMOHa 3asBOK NO eAuHoi LieHe aykimoHa oTKpbITus. Lle-
Ha ayKuMnoHa OTKPbITUA BbIGI/IpaeTCSI n3 ycnosusa obecneyeHus coBepLUueHna caenokK ¢ MakCMMasibHbIM KOJIMYECTBOM KOHTPAaKTOB Mo 06b-
AB/IEHHBIM HA MOMEHT BPEMEHM NPOBEAEHNSA ayKLMOHa OTKPbITUA 3asBKaM. AYKLIMOH OTKPbITUS COCTOUT 13 nepuoga cbopa 3asBOK 1 Mart-
YMHra 3adBOK MO LieHe ayKLMOHa OTKPbITUA, onpe,qenﬂelvloﬁ Ha OCHOBaHUWN VIHdJOpMaLI'VII/I 060 Bcex 3asiBKax Ha MOMEHT OKOHYaHUS nepunoga
cbopa 3asBOK.

OCHOBHble 0CO6EHHOCTH ayKunoHa OTKPbITUA:

* B aykuuoHe OTKpbITUS MOTYT y4acTBOBaTb TOMbKO (PbloYepChbl, BKOYAs BeyHble (hblovepchbl. KaneHaapHbIX CnpefoB U OMNUMOHOB HET.
Mpu3Hak gonycka MHCTPYMEHTA K y4acTUO B ayKLMOHE OTKPbITUSI yCTaHaB/MBAETCS Ha ypoBHEe BA 1 felicTBYeT Ha BCE UHCTPYMEHTHI
aToro BA.

* B nepuog cbopa 3asBOK B ayKLMOH OTKPLITUS MOXHO BbICTaBMATL TO/ILKO Ge3afpecHble KOTMPOBOYHbIE 3asBku (Tun Day), BKnovas
aicbepru. 3assku Tvna BOK, FOK, IOC - HegonycTUMBI.
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» KOHTponb Kpocc-3a8BOK: NepeceyeHne LIEHOBbIX YPOBHEN NMPOTMBOMOMOXKHbIX 3a8BOK ¢ oaHUM VIHH He gonyckaeTcs (cHumaeTcs 6onee
NO3AHSIA 3asBKa), NPU 3TOM HACTPOIikK "Pa3peLlumnTb Kpocc-cAenkn” n "CHSATb NacCcBHYH 3asiBKY NPW KPOCC-CAESKE" HE YUUTHIBAOTCS.

* LleHbl 3a81BOK A0/MKHbI HAXOAWUTLCS B IMMUTAX LLEEHOBOIO KOPWA0Pa MHCTPYMEHTA.
« OrpaHuyeHysi Ha BbICTaB/IEHVE 3asIBOK B YTPEHHIO CECCUI0 Ha YpoBHE B® pacnpocTpaHseTcsi U Ha ayKLMOH OTKPbITHSI.
 BesapecHble 3asBKM C BEUEPHEli CECCUM YUacTBYIOT B ayKLIMOHE OTKPbITUS, BKOUast alicbeprn u 3assku Tuna Book-or-Cancel.

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

» Bpemsi Hauana c6opa 3asBoK —3a 10 MUH [0 cTapTa yTPEHHEeN TOproBoii ceccum — 8.50 MOCKOBCKOro BpEMEHW. STOMY MOMEHTY B cUCTEME
COOTBETCTBYET NpUX04 cnMHXpocobbiTua discrete_auction_add_order_started B Tabnumupl sys_events notokoB FORTS_TRADE_REPL u
FORTS_REFDATA_REPL.

* Bpemsi OkOHuaHuMA cbopa 3asBOK — C/AyyailHoe AN BCEX MHCTPYMEHTOB B MNPOMEXYTKe, YKa3aHHOM B MOo-
nax discrete_auction.add_order_finish_from n discrete_auction.add_order_finish_till Tabnuubl discrete_auction B noToke
FORTS_REFDATA_REPL. 3TOMy MOMEHTY B CMCTEME COOTBETCTBYET NPUX0[, cMHXpocobbiTus discrete_auction_add_order_finished B
Tabnuubl sys_events notokos FORTS_TRADE_REPL n FORTS_REFDATA_REPL.

* [locne 3aBepweHus (pa3b| c60pa 3asBOK N 10 OKOHYaHUA ayKUMOHa He A0oNyCKakTCAa onepaunn ¢ 3asdBKaMun, BKKoHas yaaseHne.

 [locne npoBefeHUs ayKuMoHa 1 3ak/1ioHeHnsa CAEOoK Mo LeHe OTKPbITUSA, OCYLLECTBASETCA MaTYMHT OCTaBLLMXCA 3aABOK C YH4ETOM CUH-
TETUYECKON NINKBUAHOCTU U3 KauleHAapHbIX cnpefos. LieHbl CAeMoK C YHETOM CUHTETUYECKOIO MaTtynHra MoryT oT/inyarbCs OT LeHbl OT-
KpbITUA. Ha 3TOM 3Tane MoryT CHUMaTbCA 3adBKW N0 KasleHAapHbIM crnpegam npu HapyLueHnm yCl'IOBVIVI KPOCCHOCTW.

* He cBefeHHbIe B NpoLecce aykLMoHa OTKPbITUS 3a5BKM NEPEX0AAT B OCHOBHOW peXum TOpros.
NHdhopmaumsa 06 aykLmoHax OTKpbITUS B Tabuuax TOproBoro nHTepdelica:

* VHchopmaumsa o0  pacnucaHuyM  HasHAYeHHbIX — ayKLMOHOB  OTKpbITMS  codepxutca B Tabnuuax  discrete_auction u
discrete_auction_base_contract notoka FORTS_REFDATA_REPL Toprosoro uHtepdeiica.

* LleHa ayKumoHa OTKpbITVS TPaHC/IMPYETCS B LU/IO3€ B MOJie opening_auction_price Tabnvusl common notoka FORTS_COMMON_REPL
Ha NPOTSHKEHWUN YTPEHHEl 1 AHEBHOI TOProBO ceccun. B BeHepHIOK TOProByto CECCUI0 LieHa ayKLMOHa OTKPbITUSI paBHa Hy/i0.

* WHdhopmauua 0 coCTOsSiHMM TOProB MO WMHCTPYMEHTY nepefaetcs B none state (go6aBneHbl HOBble 3HayeHWs 6 u 7) B Tabnuue
fut_sess_contents notoka FORTS_REFDATA_REPL.

* Y BCeX 3as1BOK, MOMNasLUMX B ayKLWMOH OTKPbITUSA, U CAENOK, CHOPMUPOBAHHBLIX NO pe3y/nbTaTtaM 3TOro aykuuoHa, B Tabnuuax 3asBok u
CLLeN0K TpaHC/IMPYETCS cneumasbHbIii OTIMYMTENbHbIN Npr3Hak - DuringDiscreteAuction (0x4000000000000000).

2.6. YnpaBneHne puckamu n IMMNTUPOBaHME TOProBbIX onepawuii

2.6.1. MapaHTMiiHOe o6ecneyeHune

PeannsosarnHaa B SPECTRA Cuctema YnpasneHus Pruckamu (CYP) no3BoNsieT B MakCMMasIbHOW CTENEHU CHU3WUTb PUCK HEUCMOSTHEHNS
065a3aTeNbCTB U OCYLLECTB/IATL HEMPEPBIBHYIO OLLEHKY YPOBHS PbIHOYHOMO PUCKa NO3ULMIA K&XA0r0 yUacTHUKA. H4pOM CUCTEMbI ABASETCS
anropuTMm pacyéta rapaHTuiiHoro obecneuenus (initial margin, ganee rO) nog OTKPbITbIE NO3ULMK 1 3aIBKM, YHUTbIBAEMbIE Ha MO3ULMOHHbIX
cyeTax y4aCTHUKOB K/IMPUHra 1 y4aCTHVMKOB TOProOB.

OpHoii 13 koYeBbIX 0cobeHHoCcTen CrucTeMbl YnpasneHusi Puckamu SPECTRA siBnsieTcs MCnosib30BaHUe OHMNaliH pacuéta obecneveHuns
noA 3asBKv W MO3uLMKM, NPOU3BOAMMOrO B paMKax TOProBoi TpaH3akuuu. MNpu Takom noaxofe nosiBfieHne B cUcTemMe HeobecneyeHHbIX
3a8BOK 1 CAEMNOK NPaKTUYEeCKN UCKYaeTcs, T.K. 4OCTaTOYHOCTbL 0becneyeHns NpoeepseTcs A0 TOro, Kak 3asiBka NosBSETCA B CUCTEME.

[pyroii BaxHoi ocobeHHOCTbI0 CrucTeMbl YnpaeneHust Puckamm SPECTRA siBfisieTcs TpexypoBHEBas cMcTemMa No3vLMOHHbIX CHETOB.

PacueTHbIi1 Ko — CYeT BEPXHEro YPOBHS yYacTHUKA KMpUHra (PacyeTHoli prpMbl). PacueTHbli Kog SiBNSETCS He3aBUCUMON eanHuLEei
yueTa cpeacTB o6ecneyeHnst, BHECEHHbIX YHaCTHUKOM U(UK) ero KMeHTaMu, a Takke 3asiBOK, NoAaHHbLIX B COBOKYMHOCTM MO BCEM cUeTam
HWXHX YPOBHEI (Cy6-cueTam), NpUHaLIeXaLMX pacieTHOMY KOAY, CAEMOK, 3aK/0UEHHbIX HA OCHOBaHWM 3TUX 3asIBOK, U PE3Y/ILTUPYIOLLNX
nosvuuii. Takum 06pa3om, No3uuysi No SI060My UHCTPYMEHTY, yUUTbIBAEMAsi 0 PacUeTHOMY KoZy, IB/ISIeTCS HETTO-CYMMOIA Bcex no3uumii
N0 3TOMY MHCTPYMEHTY, YUMTLIBAEMbIX HA Cy6-cUHeTax.

[na pacyeTHoro koga onpeaensieTcst BennumHa Mo HesaBUCKUMO OT ApYruX pacyéTHbIX KogoB. Bee HacTpoliku CYP SPECTRA ans pacyet-
HbIX KOZI0B KOHTPO/IMPYHTCS LLEHTPa/IbHBIM KOHTPareHToM (KNMPUHTOBO opraHusaumeii).

Bo BpeMsi KNMPUHIOBOW ceccun nNo pacyeTHOMY Koy onpefensieTcs pasMmep TpeboBaHuii 1 0683aTeNlbCTB yHacTHYKA KNMpuHIa (Bapua-
LMOHHasi MapXa, NpemMusi, KOMUCCUOHHbIE c6opbl 1 Np.). 1S pacyeTHOro kofa NPOBEPSIETCA AOCTATOMHOCTb CPEACTB 06GecnedyeHust ons
NoKpbITUS TpeboBaHuii 0.

PacueTHbIli KO B 3aBUCMMOCTW OT TOrO, YbM Cpeactea y4nTbiBalOTCA NO HEMY, N 3a yel cyeT 3akyalTcs COAENKN, MOXeT 6bITb ogHoro
N3 Tpex TMnoB:

* COOGCTBEHHBbIN — 3a cyeT YyYacTHUKa KTMpPUHra;
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* K/IMEHTCKWI — 3a CYET HEMOCPEACTBEHHBIX KTMEHTOB U KNIMEHTOB 2-T0 YPOBHSA YHaCTHMKA KNMPUHTa,;

» [1Y — 3a cueT CpefCTB, NepefjaHHblX B [JOBEPUTENLHO yNpaB/ieHne YYacTHUKY KIMPUHTa.

[nsa kaxgoro yyacTHuka knmpuHra (PacueTHoli dovpMbl) OTKPLIBAETCA Kak MUHVMYM ABa pacyHeTHbIX KoAa: COOCTBEHHBIA 1 KITMEHTCKUIA.
MpeHTudomkaTop pacyeTHoro koaa B Toproeoii cucteme SPECTRA — 5 uudp.

Bpokepckasn chupma — cy6-cueT pacyeTHoro koga. Cyet cnefytoLLero ypoBHs, OTKpbIBaeMbIli N0 3asiBMIEHWIO yYacTHMKa kupuHra (Pacyert-
HOW copmbl). Bpokepckas hmpma NPUHaLNEXNUT OAHOMY M TO/IbKO OAHOMY pacyeTHOMY Koay. MprBA3ka 6pokepckolt hupMbl K pacyeTHOMY
KOZY MOXET ObITb M3MEHEHA Ha OCHOBaHUW 3asIB/IEHNS YHACTHMKA KIMPUHTA B KNVPUHTOBYIO OpraHm3aumio. [nsa Toro, Ytobbl pacyeTHbIi
KoA, NofHMMasncs B Toprosyto cuctemy SPECTRA, 1 no Hemy 6bl1 6bl BO3MOXEH YUET 3asBOK 1 MO3UNLMIA, K pacCYETHOMY KoLy [O/MKHA ObITb
npuBsizaHa xoTs 6bl 0gHa 6pokepckas chvpma.

B 63k-ocmnce knmpuHrosoli cuctembl SPECTRA no 6pokepckoii chvpme BeAeTcs yyeT CpeAcTB 06ecneyeHmnsi, BHECEHHbIX YYaCTHUKOM
n(nnmn) ero KIMEHTaMM Ha KNIMeHTCKue pasgenbl 6pokepckoii hupMbl. MIHopMaums o pasmepe y4uTbiBaeMOro obecneyeHuns fOCTynHa B
oTyeTax.

PacyeT BenmuuHbl MO No 6pokepckoil hmpMe MPOM3BOAUTCS MO YMOHYaHUIO B pexume MofiyHeTTo (margin_type =3 ana metoga
ChangeBFParametersNextSession) 0THOCUTE/IbHO pyCKa NO3ULWMiA, yUNTbIBAEMbIX HA KNIMEHTCKMX paspenax 3Toi 6pokepckoii upmsbl. Ans
6poKepCcKoii hpMbl BO3MOXEH pacyeT BenmuuHbl O B pexume HeTTo (margin_type =4 ans metoga ChangeBFParametersNextSession).
B aToM pexwvme no 6pokepckoit hupme Ans KaKA0ro MHCTPYMEeHTa PaccUmUTbIBAETCA NO3ULIMS Kak HETTO-CyMMa No3uLmii No 3TOMY UHCTPY-
MEHTY Ha BCcex pasfenax 6pokepckoit hvpMbl, @ Takke yYnTbIBaIOTCA BCe 3asBKU B COBOKYMHOCTU, MOJAHHbIE NO pasgenam aToi 6pokep-
CKOW hMpMbI; NO paccyuTaHHbIM Takum 06pa3om HETTO-NO3NLMAM U COBOKYMHOCTU BCEX 3asBOK NPOMCXOAUT onpeaeneHne BenmunHbl N0
no 6pokepckoli hupme.

Bce napamMeTpbl MapX1MpoBaHusi GPOKePCKoii hMpMbl MOTYT HacTpamMBaTbCsl y4aCTHUKOM KMpuHra (PacyeTHOW hMpMOoii) C MOMOLLbIO Me-
Toaa ChangeBFParametersNextSession.

CneuuanbHasa Bpokepckasa compma (Cneub®) — cneumanbHbiii Cy6-CHET pacHeTHOro Kofa, aHa/I0rMYHbIA 06bIYHLIM Gpokepckum dunp-
MaM, U NpeaHasHaYeHHbI 415 yyeTa cpeacTB 06ecneyeHuns, BHECEHHbIX Ha PacyeTHbI Ko y4acTHUKOM U(UK) ero KNMEHTaMK, U He yuu-
TbiBaeMbIX Ha pasgesnax 06blYHbIX BPOKEPCKUX UPM.

MHchopMaLms o pasMepe yunTbiBaeMoro o6ecneyeHnst 4OCTyNHa B OTUETax.

Takxe y kaxgoi Cneyb® cyliecTByeT oAVH pasgern, HasbiBaeMblil TMKBUAALMOHHBIM pa3genoM Crneubd. Mo3vumm Ha NKBUAALMOHHOM
pasfene MoryT co3fjaBarbCsl TO/IbKO Ha OCHOBaHUW CAEMOK, 3aK/TH0HaeMbIX KNMPUHTOBBLIM LIEHTPOM [/19 YPErynnpoBaHusa HEUCNOMHEHHbIX
YHYaCTHUKOM K/IMPUHra 06s3atenbCcTs (HanpuMep, MapxumHanbHOro TpebosaHust No pacyeTHOMY KoAy). YUYacTHUK KnvupuHra (PacuetHas
hmpma) He MOXET nofasaTb 3asBK/ C yka3aHWeM SIMKBUAALMOHHOIO pasfena 3a UCK/YeHNEM 3asBOK, Harnpas/ieHHbIX Ha YMeHbLUEeHne
OTKpbITOl Ha pasgene no3unuun. Takke y4acTHUK knvpuHra (PacueTHast compma) MoxeT nepeHocuTtb nosuuuio (Metog, TransferClientPosition)
C IMKBUAALMOHHOIO pasfena Ha pasfesbl Apyrnx 6poKepckux upm.

KnueHTckuii pasgen — cy6-cueT 6Gpokepckoit covpmMbl. CUET HWXKHEro YpPOBHS, PerucTpupyemblii no 3asBke y4yacTHUKa. $ABnseT-
CA NepBUYHbIM CYETOM, Ha KOTOPOM YUMTbIBAIOTCA 3asBKW, MOAAHHbIE YYACTHUKOM W(MNM) KAWEHTOM, 3ak/IlYeHHble B pesynbrare
HUX CAENKW, WU OTKPbITble MO3ULMN — MMEHHO K/IVEHTCKW pasgen (Ko KAMeHTa) yKas3blBaeTCs B TpaH3akumsaxX 06bsBMeHus 3asB-
Kn. Mo 3asBKaM M MO3ULMSAM, YYUTbIBAEMbIM Ha KIMEHTCKOM pasgene, onpegensetcs BenuuuHa 0. MapameTpbl MapXupoBaHus
K/IMEHTCKOrO pasgena MoryT HacTpauBaTtbcsi ¢ nomoubld metogoB ChangeClientParameters, ChangeClientParametersNextSession n
ChangeBFClientDefaultParametersNextSession.

B 63k-ochrice knMpnHroBoii cuctembl SPECTRA Mo KIMEHTCKUM pasgenam BeAeTCsi yUeT CPEACTB 06ecneyeHmsi, BHECEHHBIX YYACTHUKOM
n(unu) ero kNMeHToM. VIHdhopmaLysi 0 pasMepe yunTbiBaeMoro o6ecneyeHust JOCTyNHa B OTYETax.

2.6.1.1. Map)xupoBaHue KasieHAapHbIX crpesos

Map)vpoBaH/e 3asiBOK M0 KasleHAapHbIM crnpejam Ha dblodepc (CBA3KM), a Takke No3WLUMiA NPOTUBOMNO/IOXKHON HANPaBIEHHOCTU MO WH-
CTPyMEHTaMm C pasHbIMU CPOKamy UCNOMHEHWS Ha OAWH 6a30BbIi aKTUB (MEXMECSAUHLI cnpes) MOXET NPOMCXOANTb B ABYX PeXumax:

* NonyHeTTO — BenmunHa MO onpegensieTcst Ha ocHoBe 60s1bLuero MO U3 MHCTPYMEHTOB, BXOAALLMX B CPeS;

* HeTTo — BennuuHa O onpeaensieTcs, NCXoasa U3 CTaBKK PaccoracoBaHUs LieH Ha MHCTPYMEHTbI, BXOAsLLME B Cpes.

[lnsi pacyeTHOro Koaa Bcerga AeiCTBYET PEXUM MapXnpoBaHUs KaneHaapHbIX CNPeAoB HETTO.

[nsi GpoKepcKoit OMPMbI MOXHO M3MEHSATH PEXMM MapXMPOBAHWS KafieHAAPHbIX CNPeOB TO/bKO, EC/IM pacyeT BeMumMHbl MO ans 6po-
KepCKoIt (oMPMbI MPOUCXOANT B PEXMME HETTO. B TaKOM Criyyae pexuM MapXnpoBaHUs KasleH4apHbIX CNPeioB onpesensieTcsi napameTpoM

calendar_spread_margin_type metoga ChangeBFParametersNextSession.

[NnA  KAMEHTCKMX pas3fenioB  MOXHO W3MEHATb PEeXVMM  MapXupoBaHWA KasieHAapHbiX CrpefoB C  MOMOLb0  napameTpa
calendar_spread_margin_type metoga ChangeClientParametersNextSession.

2.6.2. ToproBble NTMMUTbI

Toprosble NMMUTBLI OrPAHUYNBAIOT BO3MOXHOCTb YYacTHMKa VI(I/II'II/I) €ro K/IMEHTOB 06BbAB/ATL 3a5BKN U OTKpbIBaTb NO3NLMK Ha NO3ULNOHHbIX
cyetax.
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ToproBbIii IMMUT N0 PacYETHOMY KOZY ONPEeAeNsieTcsl, UCXOAsA U3 CYMMapHOI OLIEHOUYHOI CTOUMOCTM CPeACTB 06ecneueHus, yUnTbiBaembIX
No pacyeTHOMY KOAy, T.e. COBOKYMHOI CTOMMOCTU CPeAcTB 06ecneyeHus], yunTbiBaeMblix Mo Bce cy6-cueTam pacueTHoro koga. B kayecTse
CPeACcTB 06ecneyeHunst MOryT BbICTyNaTb poccuiickue py6iu, MHOCTpaHHas Ba/tOTa U LieHHble Gymaru.

V3MeHWTb TOProBbIii IMMUT Ha Pacy4eTHOM KOAe MOXHO TONbKO NyTeM BBOAQ, BbiBOAA UM NepeBofa cpefcTB obecneveHus. JaHHble one-
paLun coBepLIalTCA Ha OCHOBaHUK MOPYYEHW, NogaBaeMbIX YHaCTHUKOM B K/IMPUHIOBYHO OpraHu3auuio, pacyeTHbIi Aeno3utapuii no-
CPeACTBOM COOTBETCTBYHOLLMX CUCTEM 3/IEKTPOHHOTO JOKYMEHTO060pOTa, a Takke B Apyrvie pacyeTHble opraHu3aumn (B ciyyae BHECEHUS!
cpeAcTB obecneyeHust). Takke BO3MOXEH NepeBoj CpeAcTB 06ecneyeHns, yunTbiBaeMbIX B POCCUICKUX Py6nsx, nyTem nx nepesoga me-
XAy cy6-cuetamm (6pokepckumMu dorpmamm, Cnenyb®) pacyeTHbIX KOAOB € NoMOLLbo MeToga ExchangeBFMoney.

ToproBble IMMUTbI MCMOMb3YHTCS A/15 PE3EPBUPOBaHIS OTPHLIATENbHOV BapUaLMOHHON MapXm, CmcaHusi C6opoB, CNIMCaHUS/3a4nCIEHMS
npemuu, pesepBupoBaHusi 0.

ToproBbIii IMMUT NO 6POKEPCKOV hMpPMeE NO YMOHaHUIO Takke, Kak 1 71 pacyeTHOro Kofa, onpeaensercs NCXoAs N3 CyMMapHOU OLEeHoY-
HOW CTOMMOCTU CpeacTB obecneyeHns, yunTbiBaeMbIX Mo pasfenam 6pokepckoli hupmbl. B kayecTBe cpefcTB 06ecneyeHuns MoryT 6biTb
poccuiickne py6nu, MHOCTpaHHaa BaslioTa W LieHHble Bymarn. TOproBbIlil IMMUT GPOKePCKoi hupMbl B TAKOM Cllydae MOXHO U3MEHSITh C
nomouypto Metoga ChangeBFMoney.

[ins 6pokepcKoi hrpMbl MOXHO M3MEHUTL PEXMM ONpefeneHns TOProBoro IMMUTA, CAeNaB ero HesaBUCMMbIM OT pasmepa cpeacTs obec-
neyeHuns1, yunTbiBaeMbIX Ha pasfenax 6pokepckoli vpmMbl. B Takom pexuvme TOProsbIii IMMUT GPOKePCKO chmpMbl 3a4aeTCs C MOMOLLbIO
MeToga ChangeBFLimit. Takxe TOproeblii IMMUT GPOKEPCKOl hupMbl MEHSETCA Ha pasmep Npubbiin Uamn ybbiTka, onpeaensiemMoro Bo
BpEMS BEUEPHEro KAMpuHra (BapuawloHHas Mapxa, npemusi, c6opbl).

Pexum onpegeneHus TOproBoro nuMMuta 6Gpokepckoli  hupMbl - onpefensieTca  napameTpom  limit_tied_to_money metoga
ChangeBFParametersNextSession.

Topro.bIii IMMUT Ha KNIMEHTCKOM pasfesie He 3aBUCUT OT pasmMepa CPeACcTB 06ecrneyeHns], yuuTbiBaEMbIX Ha 3TOM pazgene. [1s ynpasse-
HUS1 TOProBbIMY IMMUTaMM Ha KNIMEHTCKUX pasgenax ucnosnb3yetca metod ChangeClientMoney. OH o6ecneunBaeT cnegyolie BO3MOX-
HOCTU:

* YcTaHOBKa/U3MeHeHue/yfaneHe TOprosbIX IMMUTOB.
 ABTOMaTU4eckuii yueT pesynbTaToB TOProB KVEHTa B IMMUTAX B C/eAytoLLeli TOproBoii ceccum.

B obLem cnyyae 3asBka MOXET ObITb BbiCTaB/IeHa TO/IbKO NPK YCI0BUM, YTO Y BCEX TPEX YPOBHEN (KNMEHTCKOro pasaena, 6pokepckoi
h1pMbI 1 pacyeTHOro Kofa) TOProBble MMMUTBI AOCTATOUHBI AJ1A MOKPLITUS TpedyeMoit BennunHel MO. 13 6pokepckoit MpMbl 1 KNNEHT-
CKOro pasfena npoBepky A0CTATO4HOCTY TOProOBOrO SIMMUTA MOXHO OTMEHUTL C MOMOLLbI0 MeToAoB ChangeBFParametersNextSession v
ChangeClientMoney cOOTBETCTBEHHO.

[ns pacyeTHOro koaa OTKNUNUTL NPOBEPKY AOCTATOYHOCTU TOProBOro NMMMuTa (CpeacTs obecneyeHunst) HeBO3MOXHO.
2.6.2.1. EguHbIlii nyn o6ecneveHus

Ecnu pacueTHblii Kog, ABNSieTCA pacueTHbIM KogoM EfuHoro nyna, To Ha ero cy6-cueTax (pasgenax 6pokepckux dovpm u Crneub®) B 63k-
odpyce KIMPUHIoBoii cucTeMbl SPECTRA BMECTO CPeACTB 06eCTEUeHNs yUUTLIBAIOTCS NPOUIN aKTUBOB, NepefaBaenble B K/IMPUHIOBYHO
cuctemy SPECTRA U3 K/IMPUHTOBBIX CUCTEM (POHA0BOIO 1 BUTIOTHOTO PhIHKOB. [Mepeaaya npodusieil akTMBOB NMPOMCXOAUT Ha OCHOBaHUM
NOpyYeHUii y4acTHUKA KIMPUHTE, NOAAHHbIX B K/IMPUHIOBYKD OpraHM3aumio NoCPeiCcTBOM COOTBETCTBYIOLLMX CUCTEM 3/IEKTPOHHOTO [OKY-
MeHTooGopoTa. [MepeBog o6ecneyeHnst Ha GpoKepckyto hMpMy pacueTHoro koga EAnHoro nyna HEBO3MOXEH. MepeBog, npoduneit Mexay
GPOKEPCKUMY (hPMaMK Ha pPasHbIX PacyeTHbIX Kofax EAVHOrO nyna Takke HeBO3MOXEH.

B Toprosoii cucteme SPECTRA, npothuiv akTMBOB yYMTbIBAIOTCSH OHOBPEMEHHO KakK OLEHOYHAs CTOMMOCTb akTvBa C YH4eTOM 3Haka npo-
dnns (M3MeHseT TOProBbIil IMMUT) Y MO3ULMSA MO CNeLMabHOMY UHCTPYMEHTY (418 npocunsa py6ns no3vums He cosgaetcs). Mosmums no
cneunanbHOMY MHCTPYMEHTY CO34aeTCs Ha KNIMEHTCKOM pasgene bd, ecnv npodhunb 6bi1 NepeBefeH Ha 3ToT pasaesn, 6o Ha Cneuybd
(Kog, Knuenta 000), ecniv npochunb 6bIa1 NepeBeeH 6e3 ykasaHust KNMEeHTCKOro pasgena. [1a Kaxaoro aktvea, no KOTOpoMy MOXET ObITb
nepegaH npocunb, B Toprosoin cucteme SPECTRA cyLlecTByeT CBOV cneunasnbHblili MHCTPYMEHT - konnarepan (umeet cydpcpmke _CLT
B VIMEHW MHCTPYMeHTa). MNogasaTh 3a8BKM 1 3aknouaTb CAEKM N0 TakoMy UHCTPYMEHTY 3anpeLueHo. EAMHCTBEHHbIN cnoco6 nsmeHeHus
nosunumm No cneunasibHOMY MHCTPYMEHTY - 3TO NepeBo, COOTBETCTBYOLLEr0 NPodnAa akTBa B/U3 KNMpUHroBoi cucteMbl SPECTRA. Mpu
pacyete BenunumHbl MO Ha cyeTax/cy6-cyeTax yyacTHUKa NO3NLMS MO CNeLMasibHOMY MHCTPYMEHTY MapXupyeTcs aHasiorMyHo Nno3uuum no
dhbtouepcy Ha TOT e 6a30BblIli aKTUB.

B 0CTa/IbHOM YNpaB/ieHye BeNIMUMHol FapaHTuiiHoro o6ecneyeHrst U TOProBbIMU IMMUTaMM Ha Cy6-cueTax pacueTHoro koga EguHoro nyna
aHa/I0rMUYHO OBbIYHLIM PACUETHLIM KOAAM.

2.6.3. OrpaHMyY€eHUs Ha TOProBbie onepauumn u OoTKPbITUE NO3ULNIL ANA KIIMEHTOB

Cuctema SPECTRA npefocTaBnsieT BO3MOXHOCTb BBOAWTb AOMO/HUTEbHbIE OrPaHUYeHWst Ha NPOBeeHne TOProBbIX onepaLnii KNneH-
TOM, KOTOpble B cucTemMe (hopMynnpyroTCa Kak 3anpeTbl.

2.6.3.1. 3anpeTtbl - 06LME BO3MOXXHOCTHU

PeanusoBaHHbIii B cicTeme SPECTRA MexaHW3M 3anpeToB MO3BOJISIET 3aNpeTuTb KAMEHTY (Tpynne KIMEHTOB) nojaBaTb TpaH3aKuyum no
TOProBOMY VHCTPYMEHTY UM Fpymnne MHCTPYMeHTOB. O6LUMe NPpYHLMILI MEXaHU3Ma 3amnpeToB:

» 3anpeTbl HaKMa4bIBAKTCA Ha CTaHAAPTHOE NOAMHOXECTBO cyeToB: PP, B®, knneHTbl. Obpalltaem BHMMaHWe, 4To no P® B HacTosLwee
BpeMs 3arnpeTbl He UCMOJIb3YHTCS.

e 3anpeTbl NPUMEHSIIOTCA 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;

60



10.10.2024

PLAZA Il wnto3 Bepcua 7.30

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.
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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

70



10.10.2024 PLAZA Il wnto3 Bepcua 7.30

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



10.10.2024 PLAZA Il wnto3 Bepcua 7.30

» 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.
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q
Exchange

Management Primary Data Other Data Snapshot

|
| |
I |
I |
| Order :
| |
| |

Application

cgate API

Puc. 7. PLAZA Il wnto3. Apxutektypa
3.1.2. Tpe6oBaHUA K annapaTHOW N NPOrpaMmMHO MH(paACTPYKTYypam

3.1.2.1. AnnapartHble TpeGoBaHuUsA
Tpeb6oBaHus K annapaTHOMy 06ecneveHn0 BapbUpyTCS B 3aBUCUMOCTHY OT cnocoba Mcnosb3oBaHns wi3a PLAZA 1.
MuH1MasbHbIE TPE6OBAHKSA K KOMMbIOTEPY A8 MHAMBUAYA/ILHOTO fI0rMHa ¢ 06paboTKOM AaHHbIX B NaMsATV 6e3 coxpaHeHUs Ha AWCK:
* Mpoueccop Core 2 duo ¢ yacTtoToii 1 My nn Bbiwe
« OnepartvBHas NamsiTb He MeHbLue 2 6, Ans 64-6uTHbix OC 46
MuH1MasbHbIe TPeboBaHKSA K KOMMbIOTEPY A/19 GPOKEPCKOro NorvHa ¢ 06paboTKoi faHHbIX B NaMATV 6e3 coxpaHeHUs Ha AWCK:

» 2-X NPOLLECCOpPHBI cepBep Ha Intel Xeon kak MUHUMYM cepumn 53Xx M aHanormyHbIix npoteccopax oT AMD (2 chusmueckux npoueccopa,
KONMYeCTBO Afep OT 2-X U 6onbLue)

» OnepaTvBHas NamaTb He MeHbLle 24 6
« OtgenbHbIl koHTponnep SAS. Kak muhumym 2 avcka B RAID1. [ga pa3gena 30 6.
MuH1MasTbHbIE TPE6OBaHKSA K KOMMbIOTEPY A1 6POKEPCKOro NorvHa ¢ 06paboTKo faHHbIX C COXPaHEHWEM Ha [UCK:

+ 2-X NPOLLECCOpPHBI cepBep Ha Intel Xeon kak MUHUMYM cepun 53XX MM aHaniorMyHbIx npoteccopax oT AMD (2 chusmueckux npoueccopa,
KONMYeCTBO Afep OT 2-X U 6onbLue)

» OnepaTvBHas NamsaTb He MeHbLue 4 ['6

¢ OTgenbHbIl KOHTponep SAS ¢ pexrMoM KelumpoBaHus 3anvcu write-back. Kak muHumym 4 gucka B RAID10. [iBa pasgena 30 6
3.1.2.2. MporpaMmHble TpeGoBaHUA

Lnto30Boe MO noafepxvsaeT criegyloLine Bepcun onepaumoHHbIX CUCTEM:

* Microsoft Windows 10 (gonycTumbl kak 32-6uTHble, Tak 1 64-6uTHble Bepcumn OC)

« Microsoft Windows Server 2016/2019 (gonyctumbl kak 32-6UTHble, Tak 1 64-6uTHble Bepcun OC)

» Linux RedHat/CentOS 7, AstraLinux SE v. 1.7, RedOS v. 7.3, AltLinux workstation 10.1, Takke BO3MOXHO MUCMNO/Mb30BaHWe APYrux Auc-
TpUbyTMBOB
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3.1.3. YctaHoBKa NO B cpeae Windows

3abepuTe HOBYIO BEPCUIO LLIO3A C cepBepa pa3paboTumkos https://ftp.moex.com/pub/ClientsAPI/Spectra/CGate/. IMa MHCTaNNSALUMOHHOIO
thaiina - setup_SpectraCGate_x64_vx.x.X.msi, rae X.X.x - Homep Bepcum MO, Hanpumep 7.0.0.

3anycTuTe nonyyeHHblii haiin setup_SpectraCGate_x64_vx.X.X.msi. YcTaHOBKa NpoOM3BOAUTCS C NMOMOLLbI0 MacTepa yCTaHOBKM.

ii;% Ycranoeka: SpectraCGate (sep.

Bac npveeTcTEYET Nporpamma InstallShield
Wizard pna SpectraCGate

MNporpatta Inskallshield(R) Wizard BENOAHAT anrpesa,
SpectracCGate ao sepord 7.0.0.237, JAnA npoAcn#eHHA
HawMHTE KHONKY "Adanee”,

MPEAYTIPEX AEHKE: faHHaa Nporpamna SalMWeHsa 3aKoHamH
0f ETOPCKME MPABaX M MEH AYHAPOAHEIMH COMNALWEHHAMH,

Puc. 8. Hauano yctaHOBKU

Haxxmute kHonky "[anee" Ans npofo/mKeHNsa yCTaHOBKU.

cTaHoBka: SpectraCGate (B

MNanka Ha3HaYeHws

HamemiTe kHonky "danee”, 4Tobel YCTAHOBKTE B 3T Nanky, HammTe KHOMKY
"MzmeHrTE", HTODE! BEINOAHMTE YCTAHOBKY B APYrYH) Nanky.

¥CTaHoEkKa SpectralGate B
CiMoscow Exchange\SpectraCizate), e —

Installshield

Puc. 9. NManka Ha3HayeHnA

Mo ymonyaHuto Ans ycTaHOBKM nporpamMmel npegnaraetcs nanka C:\Moscow Exchange\SpectraCGate\. Ec/in Bac 310 ycTpanBaeT, HaKMUTe
KHOMNKyY "[anee" ons npofo/mKeHns 1 Bbibopa BuAa yCTaHOBKMU.

Ecnv Bbl XOTUTE BbINOMHWUTL YCTAHOBKY B APYTYH0 Nanky, HaXXMUTE KHOMKY "VI3MeHWTb..." 1 B TOSIBMBLLUEMCS OKHe "/I3MeHeHVe TeKyLLei nanku
Ha3HaueHus" BbIGepnTe HOBYIO Narnky ¢ NOMOLLbIO OkHa “lMouncK B nanke"; fns nepexofa Ha ypoBeHb Bbille B AepeBe narnok ucnonb3yire

KHOMKY J Bbl TakKe MOXeTe co34arb HOBYH Nanky HasHayeHUs npu NOMOLLM KHOMKK J NN BBECTU NYTb K yXe CyU.l.eCTByIOLU'eI/I nanke
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BPY4Hyt0 B nosie "VIMsa nanku" B HWXHER YacTu OKHa. [1151 COXpaHEeHUs] BHECEHHbIX U3MEHEHWI HaxkmMuTe KHomKy "OK" — OKHO M3MeHeHUsI
nanku HasHayeHusa 3aKpoeTcs, 1 Bbl BEPHETECH B NpeablayLlee okHO "Tlanka HasHadyeHua". HaxmuTte kHomnky "[anee" ansa npogosmkeHus
1 Bbl6Opa BMAA YCTAHOBKMU.

O6paTnTe BHUMaHUe, YTO Bbl CMOXETE M3MEHWUTL Manky HazHaueHWs TOMbKO NPy NepBOii yCTaHOBKE NporpamMMbl UV NpU NepeycTaHoBKe
nporpaMmbl "¢ Hyns". B oCTasibHbIX C/yyasx KHomka "M3mMeHuTb..." ByAeT HeakTBHa.

Bua, ¥CTAHOBKH

Bblﬁﬂp Haubonee No4x0A9WErD EMAA YCTAHOEKH,

BeIGEpHTE BMA YCTAHOBKH,

@ MNMonnan

By ayT wCTaHOENEHE! BCE KOMMOHEHTE! Nporpamtel. (TpefveTca
BONbLWE BCErD MECTa HAE AMCKE. )

(") Beifiopounan

BriBop Heobx0 AWM KOMMNOHEHTOE NPOrPAE! H NaMKH, &
KOTOPOH OHW BY A%T YCTAHOBNEHE!, PACCYMTAHE Ha ONBITHEI:
NONES0ESTENEH,

InskallShield

Puc. 10. Bug yctaHOBKU

BbiGepuTe BapMaHT YCTAHOBKM, ONPEAE/SIOLLMIA COCTaB YCTaHAB/IMBAEMbIX NMPOrPaMMHbIX KOMIOHEHTOB. [Mo/iHas yCTaHOBKa Npeanonaraet
YCTaHOBKY BCEX KOMMOHEHTOB Wito3a: Moayns P2MQRouter, 61uGnnoTekn cgate, AONOMHUATENBHBIX YTUINAT, & TaKKe KOMMIeKTa CpeacTs
pa3paboTku. BbI6OpoUHast - 3TO pas/iuHble KOMGVMHALMM NMPOTrPAMMHBIX KOMMOHEHT.

HaxmuTe kHonky “Janee”, 4Tobbl aKTMBMPOBATL CMEeAYOLWMIA LWar.

BeibopouHan ycraHoBKa

BriBepHTE KOMOIOHEHTEI NPOrPakiEl, KOTOPEIE HE0BX0AMMD YCTAHOBHTE,

L EnKHMTE SHAY0K B CMMCKE HHHE, YToBE! HEMEHHTE CNoCof YCTAHOEKH KOMMOHEHTA,

OnHCaHHe KOMNoHEHTS
Moscow Exchange SPECTRA
Client's Gate files

Samples
ANA ASHHOMD KOMNOHEHTS
TpebyeToA 3I6KE Ha WECTEOM
AHCEE,

MNanka:
CiMoscow Exchange\SpectraCizate), M s

Installshield

Cnpaeka Arck <= Hazaa OTHEHS

Puc. 11. BbiGopouHasi ycTaHOBKa

Bbl6epuTe TpebyeMble NPOorpaMMHble KOMNOHEHTbI U KaTaslor 18 YCTaHOBKW. [JUPeKTopus yCTaHOBKM A0/MKHA GbiTb pacnofoxeHa B COOT-
BETCTBUU C aAMUHUCTPATUBHLIMU PEKOMEHAALMAMY.

HaxmuTe kHonky “[anee”, 4Tobbl aKTMBMPOBATL CNEAYIOLLMIA LIar.
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Ycranoeka: SpectraCGate (sep

BaDHaHTbI MNoOAKNHYEHHWA K TDDFDBOE CHMCTEME

HacTpokka NapaMETPOE CO8AMHEHHA

(®) BrldeneHHEI KaHan

() PezepeHbIi KaHan

O TECTOESA CHCTEMa ANA paspaboTumkoe TO
O TecTOBSA CHCTEMA ANA paspaboTYMEoe T1
() MIrpoBan cHCTeMa

() CBOM NapaneTpEl COSAHHEHHA

MNepeonpeAenuTE CEOH NapaMaTpel CoeauHeHnA (IP unn DNS agpec: nopT),

AedbonTHEIA NHHE AMPEKTHEIA MkHE 1

|spectra—t1 mioex,com; 3001 |spectra—t1 Jmoex. cam;: 3000

AHPEKTHEIA NHHE 2 AHPEKTHEIR NHHE 3

|spectra-t1 WMo, com; 3003 |5|:|ectra-t1 WMo, cam; 3004
InstallShield

Puc. 12. BapuaHTbl nogkntovyeHns Kk TC

Bbi6epuTe TC, k KOTOPOI HeobxoarMOo noakNuMTbLEA (production, TecToBast, UrpoBas v T.M.), UM BBEAUTE CBOM NapaMeTpbl 415 coeau-
HeHus ¢ cepeepamu 6upxun. [na kaxaoro BapuaHTa NoAKIIYeHNs napameTpbl COEAUHEHNS XPAHATCS B OTAEIbHOM KOH(UIypaLMoHHOM
chaiine, koTopblii HaxoauTcs B katanore \links AVPeKTOpuK yCTaHOBKN:

BapuaHT nogkoueHus daiin ¢ HacTpoMKammn NOAKAIOHEHUs OnucaHue
BblgeneHHbI kaHan links_public.prod.ini MoakntoyeHne K Spectra 60eBoli KOHTYP
Pe3epBHbIit kaHan links_public.rezerv.ini MopaxnoueHne k Spectra pe3epBHbIli KOHTYP
TecToBas cuctema Ans paspabot- |links_public.tO.ini MopkntoueHne K Spectra Ny6/NYHbIA TECTOBLIN KOHTYP
ynkos TO - TekyLasa sepcus
TectoBas cuctema Aans paspab6ot-|links_public.tl.ini MopkntoueHne K Spectra Ny6/nYHbIA TECTOBBIA KOHTYP
ynkos T1 - ByayLias Bepcus
Mrposas cuctema links_public.game.ini MoakntoueHne K Spectra UrpoBoii KOHTYP
CBou napameTpbl coeiHeHNA links_public.custom.ini MopgxnioyeHve, 3agaHHoe Nosib3oBaTenem

Mocne ycTaHOBKM CCblka Ha COOTBETCTBYIOLLMI haiin ¢ napaMeTpamm CoefjHeHUs nponucbiBaeTcs B ini-chaiine mogyns P2MQRouter
B NapameTpe connections_ini. Takoil NoAxoA NO3BOMSET YNPOCTUTL NpoLecc nepekoyeHns moayna P2MQRouter mexay nosmroHamm v
cuctemMamu Spectra - AN CMeHbI MOAK/IOUYEHNS AOCTATOHHO NPOCTO Nepes3anyCcTuTb MHCTA/IIATOP U BbIGpaTh HYXHbI BapuaHT. Obpatute
BHMMaHWe, 4TO B C/lyyae nepeycTaHOBKV UK genHcTansumm cuctemsl katanor \links v ¢paiin ¢ nonb3oBaTenbCkuMy HacTpolikamu nog-
knoveHus (links_public.custom.ini) He yganstoTcs.

B nonsx cekuumn nosb3oBaTesIbCKUX HAaCTPOeK oTobpaxatoTcs:
« [Npwn nepBoHavasibHOW ycTaHoBKe MO - 3Ha4YeHns no ymonyaHuio (napametpsl 13 links_public.tl.ini B kauecTBe npumMepa).

« [Npun nepeyctaHoBke MO - nonb3oBaTenbckue napameTpbl nogknodenns us links_public.custom.ini unm client_router.ini. Ecnn daiinbl
OTCYTCTBYIOT, TO OTOGPaXKAOTCS 3HAYEHUS N0 YMOJYaHMI0.

(®) CEOH NapaMeTpLl COSAHHEHHA

Mepeonpe AenKTE CEOKM NapaMeTpel coednHeHka (IP unm DNS agpec: nopT).

AehonTHEIR NHHE AHPEKTHER AkHE 1
|5|:|ectra-t1 Mo, com: 3001 |spectra-t1 JFrioes:, carm; 3000
AHPEKTHEIA NKHHE 2 AHPEKTHEIA MHHE 3
|speu:tra—t1 Jmoex. comi 3003 |spectra—t1 Jmoes;, conne 3004

Puc. 13. CeKkuuma nonb3oBaTe/IbCKUX HACTPOEK NOAKIIOHEHUS

HanomuHaeMm, 4To A5 BbIGopa NpaBubHbIX aAPECOB NOAK/IHOUEHNSI HEOGXOAMMO NPOKOHCY/BTUPOBATLCS C BALUMM GPOKEPOM WU/ CIYX-
60V TEXHUYECKOV NOAAEPXKKA BUPXKN.

HaxmuTe kHonky “[anee”, 4Tobbl aKTMBMPOBATL CNEAYOLLMIA Lar.
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BHon B CHCTEMY

¥EA¥HTE HMA NONEZ0EATENA W Napanke

ANA yCNewHoA YoTaHOBKKM NPOrpankHore oBecneqeHna Heobo AMMD 384aTE KOPPEKTHOE HMA
NoAE30EATENA (NOrMH) M Naponk.

nariAH

USERMAME

MaPONE

InstallShield

Puc. 14. Beog nornHa n napons

BBseguTe norvH 1 naposnbs ans Bbl6paHHOF0 Ha npeabiayulem ware nogknyeHuns. O6paTVITe BHMMaHMEe Ha TO, YTO SIOTMHbI N Naponu ot
60€eBbIX ﬂO,CI,KJ'IIOHeHVIVI, TECTOBbIX U UTPOBbIX — pa3HbIe.

Mocne ycTaHOBKW STIOMVH ¥ Napo/ib NMPOMNMCLIBAKOTCS B OTAENbHOM KOHMrypaLvoHHoM chaiine auth_client.ini, KOTopbIi HAxXoAUTCS B KaTa-
nore \auth gupekTopumn yctaHoBKM, a B ini-haiine mogyna P2MQRouter B napameTpe auth_ini ykasblBaeTcsa cCbi/ika Ha 3TOT chaiin.

Mpu nepeycTtaHoBke MO B Nonsix hOpMbl OTOGPAXAKOTCA 3HAYEHUST /TIOFMHA U napons, 3afaHHble B auth_client.ini nau client_router.ini.
O6paTuTe BHUMaHWe, YTO B C/lyyae nepeycTaHOBKM MW AeNHCTaNINALMM cucTeMbl katautor \auth v dhaiin ¢ ayTeHTMNKALMOHHBIMA faH-
HbIMK (auth_client.ini) He yaansioTcs.

HaxmuTte kHonky “fanee”, 4Tobbl aKTMBMPOBATL CNEeAYOLWIA Lwar.

figr Ycranoeka: SpectraCGate (Bep.: 7

JapervcTpypoBaTh cnyxscby Windows

PerkcTpaumA cepevca 'SPECTRA_CGATE_Rouker!

MpHRoxeHHe ‘PZMORoULer, exe’ AENAETCA
GaZ0EGIM MOAYNEM CHCTEME! 0DMEHS
CO0BLWEHHARK TC, OHO MOMET OEITE
SAPErHCTRHPOESHD KAk CEPEHE M
SAMYCKATECA SETOMATHYECKH NPH CTEPTE
QC, ECnM cepBHC HE 3apErvCTPHPOBEH (MK
OCTAHOENEH), BEl MOMETE SaMyCTHTE
MPHAOXEHHE BPYHHYHD C MOMOLLEHD
KomaHaHoro chafna ‘skark_rooker, cnd'
KOTOPEIA H3XDANTCA B KaTanore
YCTIHOEKH,

BGDEFHCTDHDDBaTb CEPBHC

D Mo OKOHYEHHH YCTAHOEKH
SANYCTHTE CEPEHC

InskallShield

Puc. 15. Peructpauus poyrtepa kak cepsuc OC

Mpy Heo6xo0AMMOCTH YCTaHOBUTL poyTep kak cepnc OC Windows BbiCcTaBuTe YEKOOKC 1 HaXMUTE KHOMKY “[lanee”, yTobbl akTNBMpOBaTh
cnepyoLwuia war.

Ecnv npu uHctannsuum P2MQRouter He 6b11 3aperncTpupoBaH kak cepsuc OC, B fasibHeliLLeM 3T0 MOXHO NCNpaBUTb BPYUHYH, BOCMO/Ib-
30BaBLUMCb KOMaHAHbIM chaiinom install_router.cmd (uninstall_router.cmd) n3 auctpubyTnBa.
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InstallShield

¥cranoeka: SpectraCGate (sep.:

loToBa K ¥CTAaHOBKE NPOr paMMbl

Mporparka roToOES K HAYany YCTSHOBKH,

HameriTe KHoMKY "¥eTaHOBMTE", 4ToBk! HEYATE YCTEHOBKY,

Yrofkl APOCHMOTRETE MAK M3MEHHMTE NapaMeTpEl YCTAHOBKM, HaMMHTE KHOMKY "Hazaa",
HasmkTe KHoNKy "OTHEHE" ANA BEI2043 M3 NPOrpakel.

< Hazag 1‘ ¥CTAHOEHTE OTHEHS

Puc. 16. 3anyck ycTaHOBKMU

HaxmuTe kHoMky "YcTaHOBUTL", UTOObI HAYaTb YCTAHOBKY.

¥cranoeka: SpectraCGate (sep.:

MporpammMa InstallShield Wizard zapepliena

MNporpama Installshield Wizard yonewHo yoTaHoBMna
SpectraCGate, HawmuTe kHoMKy "TOTOBO" ANA BEIXOAS M3
Mporparmel.

Puc. 17. 3aBeplueHne yCTaHOBKU

Haxmute KHonky "MoToBo" 419 3aBepLUeHns npoLecca yCTaHOBKN.

3.1.4. YctaHoBKa NO B cpeae Linux

3.1.4.1. YcTtaHOBKa U3 zip-apxuBa

,ﬂ,VICTpVIﬁyTVIB Cgate COCTOUT M3 MHCTIALMOHOIO CKpUnTa 1 apxvBa, B KOTOPOM HaxXoAATCA 3arpy)kaemble Moay/siv npoekTta cgate n npo-

ekTa cgate_java, dpainsl include, chaiinbl fokymeHTauum 1 doaiinbl npumMepoB. AncTprubyTuB AOCTYNEH A/18 CkaduvMBaHus no agpecy: https:/
ftp.moex.com/pub/ClientsAPI/Spectra/CGate/.

MopsL0K YCTaHOBKY:

1. BbinonHute komaHay:

chmod 755 ./install.sh
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2. BbInonHuTe KomaHay:
./install.sh ./cgate_linux_amd64-7.12.0.103.zip
BHumaHue! Vims apxmsa npmBa3aHo k Bepcun MO 1 MOXET OT/IMYaTbCA OT MMEHW, KOTOPOE yka3aHo B NpYMepe Bbille.
3. B oTBeT Ha 3anpoc: "Please, enter cgate install path:" ykaxuTte nonHbIii NyTb K KaTasiory, B KOTOPbIA Bbl XOTUTE pacnakoBaTb LUJH03.
4. B oTBeT Ha 3anpoc: "Please, enter P2 login:" ykaxute N0rMH nosib3oBatens.
5. B oTBeT Ha 3anpoc: "Please, enter P2 password:" ykaxute naposib Nosib3oBaTens.
6. [lanbHelilune warn ycTaHOBKU Pas3inyaloTcs B 3aBMCMMOCTM OT Bepcumn OC Linux, yCTaHOB/IEHHOW Ha KOMMbloTepe:
» Debian 6:
O YCTaHOBUTb NakeT ant
o YcraHoBuTb nakeT openjdk-6-jdk (koMnnasumsa NpuMepos java)
0 YCTaHOBUTb NakeT g++ (KOMNUAAUMSA NprMmepoB C++).
* CentOS 6:
O YCTaHOBWUTb NakeT gcc
O YCTaHOBWTb NakeT gcc-C++ (KoMuAaums npumepos C++)
o YcTaHOBUTb NakeT ant (KOMNUASALMSA NPUMEPOB java).
3.1.4.2. YctaHoBKa u3 deb-naketa unu rpm-naketa
MopsAoK yCTaHOBKY:
1. CkayaiiTe 1 ycTaHOBUTE NakeT LU/I03a C MOMOLLbIO KOMaHAbI:
dpkg -i cgate_<version>_amd64.deb
B C/lyyae yCTaHOBKM 13 deb-nakeTta, Wi KOMaHabl:
rpm -U cgate-<version>.x86_64.rpm
B C/ly4ae yCTaHOBKV U3 rpm-nakeTa.
<version> - HoMep BepcUK AUCTpUdYTMBA

Tabnuua packnagkm KOMNOHEHTOB:

Kyaa craButcs OnucaHue
lopt/moex/cgate BUHapHWKN, CXEMbI, AOKYMEHTaLWMS MO L3y
/etc/opt/moex/cgate HacTpoeuHble thaiinbl, auth.ini - haiinbi
Ivar/opt/moex/cgate Katanor nornposaHus, Tpeiic taiinbl
lusr/share/doc Copyright, [OKyMeHTauus no ycTaHOBKe

2. 3aiiguTte B katasnor /etc/opt/moex/cgate/auth n B COOTBETCTBYIOLLEM ini-haiinie yKaxuTe orMH/naponb 415 NOAKIYEHUS:
* prod.ini - Ana nogkoveHus K production cucteme
* tl.ini - 4N NOAKNIOYEHMS K NOAUroHy T1
« t0.ini - 4Ns nogxAYeHNs K NoMroy TO
e game.ini - 4719 NOAKMOUYEHUS K UTPOBOMY NOSIUTOHY

BHuMaHue! O6paTute BHAMaHWe, U4To B C/lyyae NepeycTaHoBKM NakeTa katasior \auth 1 chaiinbl ¢ HacTpoikamu NOAK/UYEHUS He yaa-
NSAKTCSA, NO3TOMY NOBTOPHO HACTpavBaTh /IOTMH/Naposb He NoTpetyeTcs.

3. 3anycTtute cepsuc (poyTep) C NOMOLLLI0 KOMaHAbI:
systemctl start cgate@<profile>
<profile> - BapnaHT nogktoueHus. B kayecTse Npouia MOXHO yKasaTtb:
* prod - nogknyeHne K Spectra 60eBOI KOHTYP

* rezerv - NoAK/OUEHNE K Spectra pe3epBHbIi KOHTYP
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3.1.5.

e t1 - noakYeHne K nonnroHy T1
* t0 - nogkoyeHne K nonnroHy TO
* game - NoAK/ItYEHNE K UTPOBOMY MOJSIUTOHY

« rfs.prod - nogkntoueHne k Spectra 60eBoIi KOHTYpP C AOMOMHUTENBHBIM JOCTYNOM K RFS

rfs.rezerv - nogkn4eHne K Spectra pe3epBHbIii KOHTYP C AOMOHUTENbHLIM AOCTYNoM K RFS
* rfs.tl - nogxtoYeHne Kk NnonnroHy T1 ¢ AONOAHUTENbHBIM AOCTYNOM K RFS
* fs.tO - nogknoyeHne K nonnroHy TO ¢ 4ONONHUTENbHBLIM AOCTYNoM kK RFS

BHumaHue! O6patuTe BHUMAHWE, YTO NPy anrpeinae naketa sanyLieHHbIi CepBuC OCTaHaB/IMBAETCS!, NO3ITOMY NMOC/e 06HOB/IEHNSI Cep-
BUC HY)XHO 3aryCTUTb 3aHOBO.

PekomeHgaumu no paspa6oTke

3.1.5.1. cnonb3oBaHWe TECTOBbLIX NPUMEpPOB

151 NpOBEPKM KOPPEKTHOCTUN YCTAaHOBKM MO 1 TOTOBHOCTH K pa3paBoTke MOXHO BbINOHATL TECTOBYIO CEOPKY NPYMEPOB U UX UCTIONTHEHE.

Mpumepbl pacnonaratotcsa B katasiore Moscow Exchange\SpectraCGate\SDK\samples gns nnardopmbl Windows nnu B katanore /usr/
share/doc/cgate-examples (/opt/moex/cgate/samples) ans Linux. C6opka npumMepoB BbINOMHAETCSA 3aMyCKOM CO0POYHbIX CKPUMTOB, KOTO-
pble pasMyatoTca B 3aBUCUMOCTM OT MCNO/b3yeMOolt nnaTtopMbl 1 A3blka NporpaMmmpoBanus. Ana OC Linux pekomeHayeTca chenatb
KOMWIO MPMMEPOB B CBOEM AOMalLHEM KaTasiore u cobupatb nx oTTyaa.

OnuvcaHue NpMMepPoB:

1.

Mpumep aggrspy

aggrspy - npvMep NOCTPOEHUs arperMpoBaHHOrO cCrtakaHa Ha MOKyrnkKy W npofaxy no (PMKCMPOBAHHOMY WMHCTPYMEHTY MO MOTOKY
FORTS_AGGR50_REPL. MNpu HaxxaTun Enter B outfile BbIBOAWUTCA cpes3 cTakaHa.

KomaHnga pns 3anycka:

aggrspy ISIN_ID depth outfile [r]

BXxofHble apryMeHTbI:

* isin_id - id HCTpymeHTa;

* depth - rnybuHa BbIBOAMMOrO cTakaHa B dhaiin (He 6onbLie 50);
« outfile - chaiin gna neyatn ctakaHa;

* I - BK/IOUUTb 06pATHOE HaMpaB/IEHVE COPTUPOBKYM (MapameTp UCMob3yeTcs A1 UHCTPYMEHTOB C 06paTHOI COPTUPOBKOIA).

. Mpumep repl

repl - nonyyeHve penvki AaHHbIX Mo NoToKy. NMpumep nevaTaeT Bce nosyvaemsle coobLeHuns B log. Mpu paspbiBe COeANHEHNS pennka
HauMHaeTCA CHavyana. BXogHbIX apryMeHTOB HeT.

. Mpumep repl_resume

repl_resume - npumep aHanornyex repl. OTaMUMe 3ak0HaeTcss B TOM, YTO MOC/e paspbiBa CoeAVHeHUs repl_resume npogosmkaet
pennuky ¢ nocnegHero coobuieHns TN_COMMIT. BxogHbIX apryMeHTOB HeT.

. Mpumep send

send - BbicTaBnseT 3as8Ky Ha SPECTRA. BbiBOAWT B /10T OTBET TOProBOli CUCTEMbI. BXOAHbIX apryMeHTOB HET.

. Mpumep orderbook

orderbook - npuMep NOCTPOEHUs arperrpoBaHHONO CTakaHa Ha MoKynKy 1 Npogaky no orKcMpoBaHHOMY MHCTPYMEHTY no online noToky
FORTS_ORDLOG_REPL u cHanwot notoky FORTS_USERORDERBOOK_REPL. PekomeHayeTtcs ana paspabotku late join u MuHK-
MU3aLMM BPEMEHW NPOCTOS NPY 3aKauke apxXMBHbIX AaHHbIX. Mpy Haxkatum Enter B outfile BbIBoAMTCS cpes cTakaHa.

KomaHnga ans 3anycka:

orderbook ISIN_ID depth outfile [r]
BxofHble aprymeHTbl:

* isin_id - id nHCTpymeHTa;

* depth - rny6uHa BbIBOAMMOrO CTakaHa B haiin (He 6onbLue 50);
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« outfile - chaiin gna neyatn ctakaHa,;

* I - BK/IIOUYMTb 0BpaTHOE Hanpas/ieHne COPTUPOBKK (NapameTp UCMoNb3yeTcs 4151 UHCTPYMEHTOB C 06paTHOV COPTUPOBKOIA).
6. Mpumep p2sys

p2sys - npMMep aBTopu3aummn poyTepa 13 cgate. MNoBTOPSIET B LMKAe credylwme 4encTBus:

* lMocbinaet ownboyHbI Habop (login, pwd), B oTBeT nony4yaet coobuieHne logon failed;

« [locne 3T0ro nockinaet npaBusbHbIi Habop (login, pwd);

* Ha coobLleHne 06 ycneluHol asTopusan v nocbliaetcs 3anpoc Ha logout;

* BosBpar k Hauany.
7. Mpumep send_mt

send_mt - npumMep MHOroNOTO4HOM NOCLINKK 3aABKU. (MpUMeYaHne: KOMNMAMPYETCA TONbKO NOA KOMIUAATOPamMu, NOAAEePXBaIOLLIUMM
C++11.). B Tpege 1 nocbinarotcs 3aaBku. B Tpege 2 obpabatbiBatoTcs reply Ha nocbinaemblie 3asBKU.

[ns ucnonHeHus npumepoB Heobxoaumo ybeanTbesi, uto P2MQRouter 3anyLeH 1 coefimHeH ¢ ceTblo PLAZA Il (aHanM3oM coobLieHwit
poyTepa), B 4OCTynHocTU 6ubnuotek PLAZA Il ons 3anyckaemoro gpaiina npumMepa (BO3MOXHO noTpebyeTcs fob6aBneHne katanora Moscow
Exchange\SpectraCGate\bin B nepeMeHHyt okpyxeHus PATH unu ykasaHue katanora Moscow Exchange\SpectraCGate\bin B Baweii
cpese pa3paboTku), a Takke B AOCTYNHOCTY KOHUrypaLMOHHbIX (haiiioB.

MpumeyaHue: YkasaHHble NPUMeEPbI He NpegHasHaveHbl 419 KONMpoBaHUA U UCNOb30BaHNA B pa60Te C AaHHbIMW, OT/INYHbLIMU OT TECTO-
BbIX. /iIcnonb3oBaHne 3aTux NnpumMepoB ans pa60TbI C pea/ibHbIMUN NTOTMHaMW KaTeropnyeckn 3anpeLieHo.

3.1.5.2. PacnpepgeneHHble KOH(Urypauymum

MpunoxeHne nonb3oBatens c cgate n mogyns P2MQRouter MoryT oyHKLMOHMPOBATL Ha pasHbIX KOMNbloTepax. [1s pasHeceHus poytepa
M K/TMEHTCKMX MPUNOXEHNI Ha pa3Hble KOMMbIOTEPBI B CETW BpoKepa c/iedyeT YyCTaHOBUTbL PoyTep 13 ANCTpUbyTMBa Ha KOMMbIOTEP, € KOTO-
poro 6yaeT ocyLecTBATLCA 4OCTYN B CETb GUPXM, YCTAHOBUTL cgate U3 ANCTpubyTMBa Ha KOMMNbIOTEP, rae ByaeT paboTatb NPUIOXKEHNE
nonb3oBartens, U caenatb criefyrowme HacTPOKK:

 CO CTOPOHbI K/IMEHTA:
o YcTaHoBWTL CBOMCTBa Host, Port B 3HaueHusi, COOTBETCTBYIOLLME YCTAHOBKE poyTepa B Balleil KoprnopaTuBHON CETU.

o MpaBWIbHO YCTaHOBUTL CBONCTBO Password — nokKanbHbI Naposb npunoxerns AppName Ha poyTtepe. MNpu coegnHeHnn npuioxe-
HVS 1 poyTepa BHe NpefenoB OAHOro KOMMbIOTePa, TpebyeTca 3aAaBaTb Naposib /IOKa/IbHOTO coeauHeHns. Mapornb NoKasibHOro Co-
eVHeHNs 1 Naposb A58 ayTeHTudmkaumm npunoxeHns B cetn PLAZA |l — aTo pasHble Belm! Henb3sa nx nyTtatb.

+ Co CTOpOHbI poyTepa:

o B ini-chaiine poytepa B cekymn [AS:Local] nponucatb ctpoky <AppName>=<local password>, rae AppName u local Password — nvs
NPWIOXEHNS U €ro NOKasbHbIM Naposib — LO/MKHBLI COOTBETCTBOBATL NapaMeTpaM, nepefaBaembiM K/TMEHTCKM NPUIOXEHUEM.

3.1.5.3. PekoMmeHgauum no BKIOYEHUIO paHTalimMmoB MB B npuiioXeHue nonb3oBaTtesis Npu pacnpocTpaHeHun
nonb3oBatesibcKoro NO CTOPOHHUM KOMMAHUAM

Habop ¢haiinos, KOTOpbI KONMPYETCA B KaTaslor yCTaHOBKM LWo3a Moscow Exchange\SpectraCGate\bin, a Takke cxeMbl faHHbIX U CO06-
LWeHuid, Haxogsawwmecsa B katasore Moscow Exchange\SpectraCGate\SDK\scheme, fo/mkHbI KONMPOBATLCA NOMb30BaTENEM U3 KaTanora
YCTaHOBKM B KaTas1or CO CBOUM MNMPUI0XeHNeM N pacnpoCcTpaHATbLCA BMeCTe C HAM.

He fonyckaeTca ucnonb3oBaHne pasnnyHbIx Bepcuii Moayns P2MQRouter 1 KOMNOHEHT cgate, Tak Kak OHW He SBNSIOTCS COBMECTUMBIMY.
Mpu ycTaHOBKe MPUIOXKEHWS NOJb30BaTeNsA cneayeT KOHTPOMPOBaTb, YTO UCMO/b3yeTCs Ta Xe camas Bepcus P2MQRouter, YTO 1 npu
pa3paboTke.

3.2. CocTaB TpaHcnupyemoii nHcpopmayum

B paHHOM pasgene onvcbiBaeTcs cocTas MHhopMaumu, TpaHcaMpyemoii B wose PLAZA 1.
Bce TpaHcvpyemble faHHble pa3feneHbl Ha cneaytoLye nornieckme rpynnbi:

» CnpaBouHas uHgopmauus

 Toprosas nHhopmauus

* VHchopmaums ans BOCCTaHOBNEHNSA

* WNHdhopmauusa o cpeactBax v iMMmUTax

* KnupuHrosas nHdopmauums

* NHdopmauusi 06 nHaekcax n Kkypcax
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* BcnomoratesnibHble I/IHCbOpMaLU/IOHHbIe NOTOKKN

3.2.1. CnpaBouHasa nHdopmayus
CnipaBoyHas MHhopmaLmsa COAepXUT cneaytolime AaHHble:
» PacnucaHve 1 ctaTtyc TOproBbIX CECCUi

VHchopmaums o BpeMeH NpoBeAEeHVS TOProBO ceccum 1 e€ COCTaBAOLLMX, TaKUX KaK MPOMEXYTOUHBIN KTUPUHT, BEYEPHAS U YTPEHHSIA
ceccuu, goCTynHbl B Tabnuue session notoka FORTS_REFDATA_REPL. B 37011 e Tabnuue ykasbiBaeTcs cTaTyc Ceccuu, 4To No3BosisieT
OTC/IEXMBATL U3MEHEHUSA PEeXMMA Ceccum.

» CnpaBOYHUKM MHCTPYMEHTOB 1 6a30BbIX aKTUBOB, MX CBOWCTBA

HasHauyeHHble B  TOProByld Ceccuio  (DblOYEepPCHble  WHCTPYMEHTbl  AocTynHbl B Tabnuue fut_sess_contents notoka
FORTS_REFDATA_REPL. CocTaBHble MHCTPYMEHTbI TakKe NepedncieHbl B 3T Tabnumue. ONUMOHHbIE UHCTPYMEHTbLI TPAHC/IMPYHOTCSA
B Tabnuue opt_sess_contents notoka FORTS_REFDATA_REPL. CnpaBoyH/K 6a30BbIX aKTVBOB (PbHOUEPCOB NMpeAcTaBneH Tabnuueli
fut_vcb notoka FORTS_REFDATA_REPL.

YkaszaHHble CrPaBOYHUKM MOTYT 0GHOB/ISITLCS B XO4€E TOProBOii CECCUU, HANpUMep, B pe3y/ibTate NPUOCTaHOBKM TOProB MO KakoMy 6o
VHCTPYMEHTY W/IM BO BPEMSs onepauyn pacluMpeHust IMMUTOB LiEH.

+ CnpaBOYHUKM OUPM U KIINEHTOB

TpaHcnupytoTca B Tabnuuax dealer n investor notoka FORTS_REFDATA_REPL. B gaHHbIX cnpaBoYHMKaxX AOCTYMHbI UCKIOUYUTENbHO
CBefieHNs O KIMeHTax CBOei opmbl.

» CnpaBoYHMK 0bnurauuii

O6nuraumn  onucbiBaloTcs  Habopom Tabnuy notoka FORTS_REFDATA_REPL: cnpaBo4HMK MapameTpoB  CMOT-aKTMBOB
fut_bond_registry, cnpaBo4YHuK MHCTpyMeHTOB obnurauuii fut_bond_isin, HK/J, Ha gatbl Bbinnat kynoHos fut_bond_nkd, pasmepbl Bbinnat
HOMVHasIbHOI cToMmocTy obnurauum fut_bond_nominal.

» KoahchnumeHTbl napameTpuyeckoli KpYBOi BONaTUILHOCTA A5 ONUMOHOB
TpaHcnupytoTcsa B Tabnuuax volat_coeff notokoB FORTS_RISKINFOBLACK_REPL n FORTS_RISKINFOBACH_REPL.

[ns ocywecTBneHust onepauuii Ha pbiHKax Toproeoi cuctembl SPECTRA cuctema nosib3oBatenst A0/MKHa NosyyaTb B PeXnMe OH-NaiH
no kpaiiHeli mepe cnegytoLime cnpaBoYyHble AaHHbIE:

» PacnucaHue ceccuii (session)

» CnpaBo4HuK MHCTPYMeHTOB (fut_sess_contents, opt_sess_contents)

3.2.2. ToproBas uHcpopmaums
ToproBasi HGhOpPMaLUs BKKOYAET B Cebs:
. AFperVIpOBaHHbIe CTakaHbl

$POopMMPYIOTCA HA OCHOBE CUCTEMHbIX 3a8BOK N0JIb30BaTeNeN NyTeM CYMMMPOBaHUSA 06bEMA A/19 KaKA0ro MHCTPYMEHTA, LIeHOBOrO YPOB-
HA 1 HanpasneHus 3asaBkn. OBGHOBNSAIOTCSA B PEXMME OH-MaiiH U SIBASIKOTCA OCHOBHbLIM CMOCO60M MOMYYeHUs MHOPMAaLLMK O TEKYLLMX
LieHax 1 o6bEmax. Monb3oBaTesib MOXET BblbpaTh xenaemyo rny6uHy ctakaHa u3 BapnmaHToB 5, 20 nnm 50 LeHOBbIX YPOBHENW B KaXA0M
13 HanpaBNeHWiA; AaHHbI BbIOOP OCYLLECTBASETCA NPY KOHDUTYPUPOBaHUM /TOTUHA 1 HE MOXET GbITb N3MEHEH B XOZe TOProBOii ceccum.

CrakaHbl TpaHCNMPYKTCA HEeCKONbKMMM notokamun pennukauum PLAZA |I: FORTS_AGGR5_REPL, FORTS_AGGR20_REPL wu
FORTS_AGGR50_REPL.

» OO6LepbIHOYHbIE NOKa3aTem

B cocTaBe 06LLepbIHOYHbIX NOKa3aTenei TpaHCINpyeTcs Takas HPOPMaLMS Kak Nyyiume 3asBKy Ha MOKYMKY U NPoAaXy, LieHbl OTKPbITUS,
3aKpbITUSA, TEKYLUME pacyeTHble LeHbl 1 T.N. JaHHas uHdopmauus TpaHennpyetcs B notoke FORTS_COMMON_REPL.

 )KypHan 3asBOK Nofib30BaTesns (a Takke - NosHbIN XypHas 3asBOK TOProBoli CUCTEMbI)

B XypHane 3asBOK N0Mb30BaTeNs TPAHC/IMPYETCA BCA UCTOPUA onepauuii No 3asBkam nonb3osarens. XXypHauibl 3asBOK N0Nb30BaTenNs
[ocTynHbl B Tabnuue orders_log notoka FORTS_TRADE_REPL ans dbio4epcoB v ONUMOHOB, a Takke B Tabnuue multileg_orders_log
notoka FORTS_TRADE_REPL /19 3a59BOK N0 COCTaBHbIM UHCTPYMEHTaM.

B cnyyae, ecnv nonb3oBatesib NpU KOHUIypaLmm norvHa ykasan onuumio "MosnHbliA XypHan 3asBok", NTOMUMO CBOWX 3asiBOK, MOJ1b30-
BaTeslb GyAeT MosyyaTb NOSHbIV XypHasT BCex onepauuii ¢ 3asiBkamMu Ha pbiHKE B aHOHMMMW3MPOBAHHOM BUAE, JOCTYMHbIV B Tabnuue
orders_log notoka FORTS_ORDLOG_REPL.

* )KypHan czienok nosnb3oBaresns

CoOepXnT CNMCOK BCEX COBEPLUEHHBIX MOMb30BATENIEM 3a TEKYLLYK Ceccuio caenok. XXypHasbl cAenok nonb3oBatesns AOCTYMHbI B
Tabnuue user_deal notoka FORTS_TRADE_REPL gns dblouyepcoB 1M ONUUOHOB, a Takke B Tabnuue user_multileg_deal notoka
FORTS_TRADE_REPL ansa caenok no coctaBHbIM MHCTPYMEHTAM.
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3.2.3.

XKypHaun cienoK TOproBoi cucTeMmbl

CopepxXuT CNMCOK BCEX CAEMNOK, COBEPLUEHHbIX BCEMU MOMb30BATENAMM 3a TEKYLLYI0 ceccuio. [laHHble CAenoK YyXux nonb3osarenei
npeacTaBneHbl B aHOHMMU3NPOBaHHOM BuAe. XXypHasibl CAeMoK Nosib3oBaTtens 4oCTynHbI B Tabnuue deal notoka FORTS_DEALS_REPL
0151 hblOYEPCOB M OMUMOHOB, a Takke B Tabnmue multileg_deal gns caenok no cocTaBHbIM MHCTPYMEHTaM.

WHdopMmaLlms oNnsa BOCCTaHOB/IEHUSA

[lna o6ecneyeHns BO3MOXHOCTU GbICTPOro BOCCTAHOB/IEHWS NOyYEHUS TOProBoli MHJDOpMaLuy nocne notepu coemHeHns co SPECTRA,
paBHO Kak 1 AN peasiM3auun cueHapus no3gHero MoAKItYeHus Kk 6upxe, B coctase wio3a PLAZA |l ocywecTBnsercs TpaHcnaums
nepuroAnYecKnx Cpesos TEKYLLMX CTakaHOB B HearpernpoBaHHoOM Bue. STO NO3BOJISET NOYUYUTh aKTyaslbHoe COCTOSIHNE CBOVMX 3as1BOK (a
B C/lyyae NnoAKIHeHHON onumm "TonHbIA XypHan 3aABOK" - BCEX 3asBOK B CUCTEME) Ha TeKYLLMA MOMEHT BPEMEHM.

Cpesbl aKTVBHbIX 3a51BOK TPAHC/IMPYIOTCA C NEPUOANYHOCTLIO 2 MUHYTLI B noToke FORTS_USERORDERBOOK_REPL.

3.2.4.

MHcopmauma o cpegcTBax v IMMUTax

Bk/touaeT cnegytowye AaHHble:

3.2.5.

MHhopmauysi o No3numusx

TpaHcnvpyeTtcs B BUAe BpeMeHHbIX cpe3oB B notoke FORTS_POS_REPL. [Ina kaxoro 3HaueHust no3vumum AoCTyneH naeHtudukarop
nocnefHen caenkv, BoeaHel B pacyeT 3anmncu no nosuuum.

VIchopmame 0 cpeacTBax U IMMUTax KJIMEHTOB

TpaHcnvpyeTtca B BUAE BPeMeEHHbIX cpe3oB B noToke FORTS_PART_REPL. [ns kaxaoro 3Ha4eHns KNMEHTCKOro cyeTa ykasaHbl pasme-
pbl CpeACTB (Kak AeHer, Tak 1 3a/10roB) Ha Ha4Yaio TOProBol ceccuu, TekyLLme 1 pe3epBbl CPeACTB.

KnupuHrosas nHcpopmauus

KnupuHrosas nHchopmaumsi, TpaHcimpyemasi B coctase wito3a PLAZA | BkAovaeT criegytowmne faHHbIe:

3.2.6.

PacueTHble LeHbl KIupuHra

PopMUpyHOTCS B MOMEHT NPOBEAEHUS BEYEPHEro KNnpuHra. JocTynHbl B Tabnuue fut_sess_settl notoka FORTS_CLR_REPL. Ta6nuua
C pacyeTHbIMW LieHaMN BK/OYAET TakkKe WHCTPYMEHTbI, CPOK AelCTBMSA KOTOPbIX 3aKOHYW/CS, YTO NO3BOMISIET UCMOMbL30BaTh AaHHYHO
Tabnuuy ANa nonyyYeHusa npasusbHbIX LEH MO KOTOpbIM ByAeT npov3seseHa noctaska.

BapvauunoHHasi Mapxa (Mpemust) MPOMEXYTOUHOTO KIMpUHTa

BapunaunoHHaa Mapxa (npemMusi) NpOMeXyTO4YHOro KaupuHra poctynHa B Tabnuuax fut_intercl_info n opt_intercl_info notoka
FORTS_REFDATA_REPL gnsi doblo4epcoB 1 OMLMOHOB, COOTBETCTBEHHO.

PEECprI OTBEPIrHYTbIX B KIMPUHI 3aABOK

MepeuncnstoTcs 3asBkU, NEPEBLICTABNEHNE KOTOPbLIX B KIIMPUHT He 6bI/10 NPOU3BEAEHO MO NPUYMHE HEXBATKM cpeacTBa. PeecTp TpaHc-
nvpyetcs B Tabnuue rejected_orders notoka FORTS_REJECTEDORDERS_REPL

CpeacTBa KMEeHTOB Mo pesynsTatam KIupuHra

BkntouatoT B ce651 MHhopmaLmio 0 CymMMe CPeACTB Ha cHeTax, ABMKEHUN MO cyeTam, coopax, CyMmapHoM MO n BM Ha MOMEHT KAvpuHra.
TpaHcnupytotca B notoke FORTS_CLR_REPL.

3asnBKu Ha UCNOJTHEHME ONUMOHOB

NHcopmauymsa 06 nHgekcax n Kypcax

B cocTaBe AaHHOM rpynnbl NPUCYTCTBYET ceayolas uHopmaLys:

3.2.7.

Tekywme 3Ha4yeHnsa nHaekcos PTC

BktoyaeT TekyLme 3Ha4eHns GUpXKeBbIX MHAEKCOB. 3HaYeHNs B AaHHON Tabnuue 06HOBAAKTCA C NepuoanyHocTbio 15 cekyHa. B co-
cTaB MHchopMaLmm 06 nHaekcax BXoAguT 3HadeHune Kypca USD, ¢ ncnonb3oBaHnem KOTOporo 6bin Npov3BeeH pacyeT nHaekca. jaHHble
TpaHcaupytoTca B notoke RTS_INDEX_REPL.

3HaveHua KypcoB BaUTIOT

Cofepxar 3HaueHWsi KypcoB BaUTiOT, UCMO/b3yeMble B TOProBoii cucteme A5t 06paboTk KOHTPaKTOB, pacCUuTbIBaEMbIX B BaUlOTE, OT-
JINYHOI OT py6rieid. 3HaYeHUs KypcoB BaUTIOT AOCTYMHbI B Tabnuue curr_online notoka MOEX_RATES_REPL.

BcnomorartesibHble MHCbOpMaLI,VIOHHbIe MOTOKU

B fiaHHyt0 rpynny oTHeceHbl MH(OPMALMOHHbIE NOTOKMW, NPEAOCTABSAIOWME [ONOMHUTENbHbIE (DYHKLMN:

TekyLyye 3HaYeHNsi BapuaLMOHHON MapXu N MHAMKATAB N0 NPEMUSIM
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TpaHcnupytoTcsa B notoke FORTS_VM_REPL B pa3pese no3uumii knneHTos 1 PK.
» TekyLme 3HaYeHNs BONATU/ILHOCTU U TEOPETUYECKME LiEHbI AJ151 OMNLIMOHOB

TpaHcnupytotca B notoke FORTS_VOLAT_REPL.

3.3. OCOGEHHOCTU UCNOJIb30BaHUSA LWIHO3a

3.3.1. Cnyxe6GHble nons pennvkayum

Kaxgas pennvumpyemas Tabnvua MMeeT B CBOEH CTPYKType Tpu NepBbIX Mo OMKCMPOBAHHOIO TvMa i8, NpeaHasHaueHHbIX 415 obecne-
UEHUST MEXaHU3Ma penvkaumm:

* replID — yHVKasIbHbIN ngeHTUdMKaTop 3anmcu B Tabnuue. MNMpu BCTaBke K40 HOBO 3anncu, 3T0I 3anncy NpYcBanBaeTCs YHUKaIbHbIN
naeHTndukaTop. HecmMoTpsi Ha To, UTO Tab/Mua MOXET UMETb HEKWUI MEPBUYHbLIN K/IOY, onpeaensieMblii GU3HeC-/TIOTVKON, A1s Leneni
pennukaLum Bce paBHO NEPBUYHBIM U YHUKa/TbHbIM UAEHTUKKaTopom sBnsieTcs none repliD.

* replRev — yHUKa/bHbIi HOMep n3MeHeHus B Tabnmue. Mpu Nto6oM nsmeHeHmn B Tabnuue (BCTaBke, peAakTpoBaHum, yaasieHumn 3anncu)
3aTpoHyTas 3anucb nostyyaet 3HaveHue replRev, paBHoe makcumManbHomy replRev B Tabnuue Ao nameHeHns +1.

» replAct — replAct — npusHak TOro, 4To 3anuce yganeHa. Ecnm replAct He HyneBoli — 3anuch yganeHa. Ecnu replAct = 0 — 3anucb
aKTUBHa..

3.3.2. KomaHgbl

[lna oTnpaBku koMaHA Heo6xoAMMO co3faTtb ny6nvkarop ¢ napametpamu NAME = FORTS_SRYV, category = FORTS_MSG. [ina nonyyeHus

OTBETOB Ha OTMNpaB/ieHHble COOBLLEHUST HEOBX0AMMO B (DYHKUMU OTNpaBku cooblieHns 3aaatb conar CG_PUB_NEEDREPLY, a Takxe
co3farb NoANUCHKK € TUNom p2mareply.

B cnyuae ownbkn B goctaske 1 06paboTke COOOLLEHNA HA CUCTEMHOM YPOBHE, KOZ K/IMEHTa MOXET NosyynTb IM60 OWNGKY Npy BbINOs-
HEHWUM PyHKLMN OTNPaBKM COOBLLEHUS, MO0 OTBETHOE COOOLLEHME CneLmabHOro Tnna “"cucteMHas ownobka" (msgid=100):

Mone Tun OnucaHvne
code i4 Kop Bo3Bpata
message c255 TekcT coobuieHus.

O6paTtuTe BHMMaHWUE, YTO COObLLEHNE "cCUCTEMHAas OWK6GKa" MOXET ObITb OTNPAaB/IEHO B OTBET Ha Nt060€e co0bLLEHNE BU3HEC-TTOMMKN.
3.3.3. KOHTpOJ/Ib aHOMa/IbHOIA aKTUBHOCTU

B TC SPECTRA peiicTByeT cucteMa orpaHnM4YeHUst aHOMasTbHOW aKTUBHOCTW KIMEHTCKUX NpUoXeHuid. OHa He No3BOSET NPUIOXKEHUIO
nons3osatesis (ogHOMY /lorMHy B cucteMe SPECTRA) npucbkinaTth 60/1ee OrOBOPEHHOTO B 3as1BKE Ha MOAK/IIOYEHME KOSIMYECTBA COOOLLEHNT
B €A/HWLY BpeMEHW. B HACTOALLMIA MOMEHT MOXHO NONy4YnTh /1ornH B cucteMy SPECTRA ¢ orpaHuyennem 30, 60, 90 1 T.4. (HO He 6onee
3000) ToproBbIx onepayuii B cekyHay. K TOproBbIM onepaumsiM 0THOCATCA BCe KOMaHAb! ynpas/ieHus 3asiBkamu. KonmyecTBo HETOProBbIX
(BCeX OCTasIbHbIX) onepauuii Ana N60oro TMna nornHa orpaHmyeHo 1000 B cekyHAy.

Mpw NpeBbILLEHUN NMMUTA COOBLLEHNI, CUCTEMA KOHTPO/ISA HEe TPaHCIMPYET coobLueHre B AApo TC, a nockliaeT nosb3oBaresnto cooblue-
HMe-0TBET C YBELOM/IEHNEM 06 0TKa3e B 06CyXMBaHUW, msgid=99 cnepaytoLLei CTpYKTypbl:

Mone Twvn OnucaHvne
queue_size i4 KonunyecTtBo coobLueHwnit nonb3oBatens
penalty_remain i4 Bpemsi B MunamcekyHzax, no npoLIecTBMU KOTOPOro GyAeT ycrnewHo npu-

HATO cneaywulee coo6|_u,eH|/|e OT 3TOro nosnb3oBarensa

message c128 TekcT coobuieHns 06 oLmnbke

O6pallaem BHUMaHVE Ha f1Ba HioaHca:

1. KonnyecTtBo COO6LLEHWIA 3a UCTEKLLYHO CeKyHAY oLieHMBaeTcs npu npuéme KAXKAOMO coobLeHns. 3TO 3Ha4MT, YTO ec/v No/ib3oBaTeslb
NMOCTOSIHHO MPUCbINAET 3anpochkl C YacToTON, 6o/bLUe, YeM eMY paspeLleHo, TO ero coobLueHns nepecTatoT obpabaTbiBaTbCA BOOGLLE.

2. COO6LL|,6HVIe-OTKa3 ¢ Tunom 99 MoXeT B6bITb NMOC/IaHO B OTBET Ha Ntoboe COO6LU.EHI/Ie nonb3osarena.

3.3.4. ABTOMaTN4YeCKOe CHAATUE 3asBOK MPU OTK/TIOYEHUU Nonb3oBartesis OT TOPros

B TC SPECTRA npefycMOTpeH MexaHn3M KOHTPO/IS 3a COCTOSIHMEM nogktoveHns knnenTta (cepsuc “"Cancel On Disconnect"), KoTopblii
NO3BOJIAET NPY OTK/TIUYEHUW K/IMeHTa oT TC aBTOMAaTUYECKV CHAMATb BCE aKTUBHbIE 3asiBKM KMeHTa. CHUMAtOTCA TOMbKO 06blYHbIE (6e3
Cpoka ucteueHns), 6esagpecHble 3asBKu.

[lna BKIOYEHNA cepBuca (a TakkKe OTK/IUEHNS) hupmMe-YyacTHUKY TOPros HeOBX0AMMO nofaTb COOTBETCTBYIOLLEE pacnopskeHve Yepes
Knuentckuii LieHTp. CepBuc BKoYaeTca ans naeHtudmkaropa (p2login), npuHagnexatiero oypme-YyacTHuUKY.
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Mpy noZkNYeHUn naeHTUcMKaTopa ¢ BKYEHHON ycnyroi "Cancel On Disconnect” k TC A58 HET0 akTUBUPYETCSI PEXUM KOHTPOS 3a
cocTosiHneM nogkntodeHust (COD-pexum).

Norvka paboTbl MEXaHU3Ma KOHTPO/IS MOAK/IOUEHWIE CriefytoLias:

Ecnn gns knnenTa aktmerposaH COD-pexunm, To cMcTeMa OTC/IeXMBAET aKTUBHOCTb NOAK/HOHYEHUSA HA TPaH3aKLMOHHOM YPOBHe. Kaxaas
KOMaHAa (COOﬁLLleHVIe) KNMeHTa, 3apernctpupoBaHHas B CUCTEME, BHE 3aBMCMMOCTU OT €€ YCNeLHOCTU, TPaKTyeTCa Kak nposB/ieHne
AKTUBHOCTW.

Ecnu 3a ycTaHOB/IEHHBII B KQYECTBE NOPOra HEAKTVBHOCTU BPEMEHHOI MHTepBas (B TeKyLLel peanuzaumy = 20 CeK.) KIIMEHT He OTNpaBu
HU OZHOrO COOGLLEHUSI UMK, NOTEPSIB MOAK/IOYEHNE K CUCTEME, HE MOAKIIHUNUCS 3aHOBO, BCE €0 aKTUBHbIE 3asBKUM aBTOMATUYECKU
CHUMAtOTCS.

BO3MOXHbIE CUTyaLyu, NPY KOTOPbIX MPOUCXOAUT 3anyck NpoLeAypbl CHATUS aKTUBHbBIX 3aABOK:

KNMEHT He 0TNpaBW HY OLHOTO COOBLIEHNS 33 YCTAHOB/IEHHbI Nepro BpeMeHN.

KnmeHTckoe npunoxeHve nNoTepsifio CoeMHEHNE C POYyTepoM. AKTUBHbIE 3asBKM ByLyT CHATbI N0 UCTEYEHUN YCTAHOB/IEHHOIO Nepuoaa
BpPEMEHMN.

PoyTep noTepss cCoeAnHEHVE C CEPBEPOM AOCTyNa. AKTUBHbIE 3as1BK/ 6yAyT CHSTbI MO UCTEYEHUN YCTAHOBIEHHOTO NEPVUOAA BPEMEHM.

CepBsep gocTyna notepsin coeguHeHne ¢ TC uam yTpatii pabotocnoco6HOCTb BCAEACTBUE BO3HUKLLEN OLUNGKU. AKTUBHbIE 3asiBKU KU~
€HTOB, He YCTaHOBMBLUUX COEIMHEHNE C APYTMM CEpBEPOM JOCTYNa, ByAyT CHATbI N0 NPOLLECTBUM BPEMEHW, YCTAHOB/IEHHOTO B KQYeCTBe
nopora HeakTUBHOCTY.

Bo3MOXHa cuTyauysi, Koraa cepBep AOCTyna, YacTUYHO yTpaunBas paboTocnoco6HOCTh, onoselaeT TC 06 akKTUBHOCTM OT UMEHU CBOMX
K/IMEHTOB, HO (DAKTUYECKU TEPSIET C HUMU COeAVHEHME. Takas cuTyalyst He MOXET 6bITb naeHTUdMLUMpoBaHa TC BUPXKM 1 [OMKHA BbITb
yperynMpoBaHa Ha CTOpOHe Y4acTHUKa.

Ana Bcex knmeHToB ¢ COD-pexrMomM 3a8BKM TakKe aBTOMaTUYeCKM CHUMAKTCA NOC/1e OKOHYaHusA BeqepHeﬁ TOpFOBOIﬁ ceccun n npu Boc-
CTaHOB/MIEHNUM cUCTEMbI nocne cbos.

3anBKu, CHATble MexaHu3MoM “"Cancel On Disconnect”, B Tabnuax noMeyatoTcs cneunanbHbIM cTatycoM (none xstatus).

Mpwn OTCYTCTBUM TOPrOBOI aKTUBHOCTW, YTOBbI NPEAOTBPATUTL CHATUE 3asIBOK, KIIMEHTCKOE NPUIOXEHWE JO/MKHO MHopmuposaTte TC 06
aKTUBHOCTMN MOAK/TIOUEHUSI MyTEM OTMPaBKN He pexe o4HOro pasa B 10 cekyHA, HO He vallle YeM pas B CEeKyHAY, crneuuasibHol KoMaHbl
CODHeartbeat (msgid=10000) cneayoLLei CTPYKTYpbI:

Mone Tun OnucaHue

seq_number i4 Homep cooblieHns-xapTéuta (B TeKyLLeil Bepcum He NCnonb3yeTcs).

KomaHa He yunThIBaeTCs Npu pacyeTte c6opa 3a TpaH3akUym.

CepBUC KOHTPONA MOAK/OYEHWIA HE OTNPaBNAeT OTBETHbIX COOOLLEHUN Ha XapTOWTbl, MO3TOMY NPW Bbi30BE (DYHKLMWM OTNpaBKW CO-
06LLeHNA cnefyeT ykasbiBaTb HOMb (He OXugaTb oTBeTa): cg_pub_post(pub, msgptr, 0). BbizoB chyHKumm cg_pub_post ¢ dnarom
CG_PUB_NEEDREPLY npu oTnpaBke xapTouTa npuBegeT K nosyyeHunio ownbkm CG_MSG_P2MQ_TIMEOUT.

3.3.5.

MoTtokwu, nojiydaemble NIOrMHaAaMU pa3HbIX noATUNOB

B 3aBMCUMMOCTM OT nogTuna /I0rMHa Nosib3oBaTenst (OCHOBHOM, NPOCMOTPOBbLIN AN TPaH3aKUMOHHbIA) pas/iMyeH nosyvyaemblii UM Habop
NOTOKOB pPen/iMKaLun.

OCHOBHOI4 JIOTUH nony4yaet cneayrowme noTokn pensimkayun:

FORTS_CLR_REPL - KnupuHrosas nHgopmaums

FORTS_FEERATE_REPL - [10TOK TOYHbIX CTABOK KOMUCCUIA BUPXM
FORTS_BROKER_FEE_PARAMS_REPL - MapameTpbl a1 pacyeTa 6pokepckoi Komuccum
FORTS_BROKER_FEE_REPL - bpokepckue kommuccum

FORTS_FEE_REPL - [MoTok komuccuii 1 wrpadoB 6upxu
FORTS_PROHIBITION_REPL - 3anpeTbl

FORTS_REFDATA_REPL - CnpaBoyHas 1 ceccuoHHasi uHdpopmMauus
FORTS_TRADE_REPL - 3aaBku 1 caenku nosb3osarens

FORTS_MM_REPL - ViHthopmaums 06 obasatensctsax MM
FORTS_USERORDERBOOK_REPL - 3asBk1 nonb30Baresif: cpes ctakaHa
FORTS_FORECASTIM_REPL - MporHo3 puckoB nocsie BO3MOXHOI pa3fBukKu

FORTS_INFO_REPL - CnpaBoyHas nHgopmaums
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Ecnm cnoco6 nosyyeHns pbiHOYHbIX AaHHbIX — "arpernpoBaHHble CTakaHbl", OCHOBHOW JIOTVMH Takxke MosyyaeT:
* FORTS_AGGR5_REPL, FORTS_AGGR20_REPL 1 FORTS_AGGR50_REPL - IM0oTOKKM arpermpoBaHHbIX CTakaHOB

Ecnv cnoco6 nosyyeHwsi pbIHOYHBIX AaHHbIX — "MOMHbIN XypHasT 3asBOK", OCHOBHOIA JIOTVIH NOJTyYaeT:

FORTS_PART_REPL - VIHhopMauusa o cpeacTtBax U iMmmtax
FORTS_POS_REPL - NHdopmauusi o no3mumsix
FORTS_TNPENALTY_REPL - NHdopmauusi o c6opax 3a TpaH3akumm
FORTS_VM_REPL - BapuaunoHHasa mapxa v npemus
FORTS_DEALS_REPL - [N0TOK @aHOHUMHbIX CAEMN0K
FORTS_COMMON_REPL - O6uwas nHgopmaums no ceccum
FORTS_VOLAT_REPL - BonatunbHocTb

MOEX_RATES_REPL - Kypcbl Ba/1t0T OH-NaiiH

RTS_INDEX_REPL - BupxeBble UHAEKCbI

FORTS_RISKINFOBLACK_REPL - Puck-napameTpbl 4518 mogenu bnaka-Lloynsa

FORTS_RISKINFOBACH_REPL - Puck-napameTpsl ans mogenu bawense
FORTS_USER_REPL - Nonb3osatenn

FORTS_REJECTEDORDERS_REPL - OTBeprHyTble B KIIMPUHT 3a8BKN

FORTS_ORDLOG_REPL - INMOTOK aHOHUMHbIX 3as1BOK

FORTS_ORDBOOK_REPL - Cpe3 cTakaHa. AHOHUMHbIIA

I'Ipocmorposbu‘/'l NOrvH nony4yaet crieayroume NoToKn peninkauun:

FORTS_CLR_REPL - KnupuHrosas vHcopmaums

FORTS_FEERATE_REPL - [M0TOK TOYHbIX CTABOK KOMUCCUI BUPXM

FORTS_BROKER_FEE_PARAMS_REPL - MapameTpbl A5 pacyeta 6pokepckoii komuccum

FORTS_BROKER_FEE_REPL - Bpokepcknue komuccum
FORTS_FEE_REPL - MNMoTok koMuccuii 1 LTpachoB Gupxm
FORTS_PROHIBITION_REPL - 3anpetbl

FORTS_REFDATA_REPL - CnpaBoyHas v ceccroHHas nHdopmaus
FORTS_TRADE_REPL - 3aaBku 1 caenku nosb3osarens
FORTS_MM_REPL - ViHdhopmaumsa 06 obasatensctsax MM
FORTS_USERORDERBOOK_REPL - 3asBku1 nonb3oBaresia: cpes ctakaHa
FORTS_FORECASTIM_REPL - [MporHo3 puckoBs nocsie BO3MOXHO pasgBukku
FORTS_INFO_REPL - CnpaBoyHas nHgopmaums

FORTS_PART_REPL - VIHhopMauusa o cpeacTBax U IMmMmuTax
FORTS_POS_REPL - NHdopMauusi 0 No3mumsix
FORTS_TNPENALTY_REPL - UHthopmauus o coopax 3a TpaH3akuum
FORTS_VM_REPL - BapvaunoHHas Mapxa 1 npemusa
FORTS_DEALS_REPL - INMOTOK aHOHUMHbIX CAEN0K
FORTS_COMMON_REPL - O6wwas nHgopmaums no ceccum
FORTS_VOLAT_REPL - BonatunsHocTb

MOEX_RATES_REPL - Kypcbl Ba/1l0T OH-NaiiH

RTS_INDEX_REPL - BupxeBble UHAEKCbI

FORTS_RISKINFOBLACK_REPL - Puck-napametpbl Ansa mogenu bnaka-Loynsa
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* FORTS_RISKINFOBACH_REPL - Puck-napameTpsbl Ans mogenu bawense

e FORTS_USER_REPL - NMonb3oBatenu

* FORTS_REJECTEDORDERS_REPL - OTBeprHyTble B KIIMPUHT 3a8BKN

Ecnmn cnoco6 nonyyeHns pbiHOYHbIX AaHHbIX — "arperMpoBaHHble CTakaHbl", MPOCMOTPOBLIN SIOTUH Takke NosyyaeT:
* FORTS_AGGR5_REPL, FORTS_AGGR20_REPL n FORTS_AGGR50_REPL - NoTok/ arpernpoBaHHbIX CTakaHOB
Ecnn cnoco6 nosyyeHnst pblHOYHBIX AAHHbIX — "MOJHbIV XypHaU 3asBOK", MPOCMOTPOBBINA SIOTMH NO/Ty4aeT:
* FORTS_ORDLOG_REPL - [10TOK @HOHUMHbIX 3a51BOK

* FORTS_ORDBOOK_REPL - Cpe3s cTtakaHa. AHOHUMHbIVA

TpaH3aKLMOHHBIW JIOTVH NosyyaeT criefylolme NoTOKM pennkaumum:

* FORTS_CLR_REPL - KnupuHrosas nHgopmaums

* FORTS_FEERATE_REPL - [10TOK TOYHbIX CTABOK KOMUCCUIA BUpXKM

* FORTS_BROKER_FEE_PARAMS_REPL - MapameTpbl A5 pacyeta 6pokepckoi kommuccum

* FORTS_BROKER_FEE_REPL - Bpokepckue komuccum

* FORTS_FEE_REPL - [NoTok kKomuccuii u wrpados 6upxu

* FORTS_PROHIBITION_REPL - 3anpeTsl

* FORTS_REFDATA_REPL - CnpasoyHasi u cecCroHHas nHgopmaums

* FORTS_TRADE_REPL - 3asBk/ 1 caenkv nonb3osarens

¢ FORTS_MM_REPL - NHdopmauus 06 obssatensctBax MM

* FORTS_USERORDERBOOK_REPL - 3asBk/ nonb3oBaTesia: cpe3 ctakaHa

* FORTS_FORECASTIM_REPL - NporHo3 p1ckoB nocsie BO3MOXHO pasfBuKKu

* FORTS_INFO_REPL - CnpaBo4Has nHdopmauus

* FORTS_PART_REPL - NHdopmauus o cpegcTBax v immmuTax

* FORTS_POS_REPL - ViHhopmaumsa 0 no3uumsax

* FORTS_TNPENALTY_REPL - ViHchopmaums o cbopax 3a TpaH3akuum

* FORTS_VM_REPL - BapunauunoHHas mapxa 1 npemus

« FORTS_USER_REPL - lNonb3osarenu

* FORTS_REJECTEDORDERS_REPL - OTBeprHyTbie B KNIMPUHT 3a5BKN

3.3.6. CmMeHa napona gocTtyna B TOProByto cuctemy

Y nonb3oBarens MMeeTcst BO3MOXHOCTb CAMOCTOSATE/IbHO CMEHUTb CBOW naposib foCTyna B TOProBylo cuctemy. [ 3Toro MOXHO BOCNOS1b-
30BarbCA O4HUM U3 cneayrunx MeTtoaoB:

* BOCMNO/Ib30BATLCA CneLunanbHoli yTunutoli change_password (eé onvcaHue faHo HUXe);

» Co3spgatb CBO& NpuIoXKeHWe AN CMeHbl Napons (onMcaHve CoOTBETCTBYIOLMX 06bekToB API MOXHO HaliTh B foKyMeHTe cgate_ru.pdf B
pasgene "O6bEKTbI NPOTOKOA M3MEHEHNS Napona”) n nocnartb B TOProByto cucTemy cooblyeHne ChangePassword ¢ Heo6xoauMbiMuy
napameTtpamu (cMm. pasgen "Metog ChangePassword").

TpeboBaHWA K CIOXHOCTU 1 OPUTMHANIBHOCTU Naposs:
 [Maponb AOo/MKEH cofepXaTb He MEHEE 8 CUMBOJIOB U COOTBETCTBOBATb TPEM 13 YETbIPEX TPEGOBaHWIA:
o CofepxaTb NaTUHCKUE CTPOYHble BykBbI (OT a A0 2).
o CopepxaTb NlaTUHCKMe 3arnaeBHble 6ykBbl (0T A 0 Z).
o Cogepxatb undpsbl (o1 0 8o 9).
o CofepxaTb cneuunasnbHble Un He 6YKBEHHO-LM(POBbIE CUMBOSbI (@,+,_ U T.4.).
» Maponb He gomkeH coaepxarb 3 1 6o1ee NOBTOPSAIOLLMXCA CUMBO/IOB.

+ [Maposb He AO/MKEH COBMAAATh C OAHUM U3 paHee MCMosb30BaHHbIX Naposie.

94


http://ftp.moex.com/pub/ClientsAPI/Spectra/CGate/prod/docs/cgate_ru.pdf

10.10.2024 PLAZA Il wnto3 Bepcua 7.30

3.3.6.1. Ytunurta change_password

YTunuta change_password npeAHasHaueHa 151 USMeHEHWs Naporisi NoNb30BaTesIs B TOProBoii CUCTEME. YTUNWTA NOJTyYaeT Ha BXoZ, CTa-
pbiii 1 HOBBIY Naposb Nosib3oBatesns, otnpasnsieT nx B TC SPECTRA, v nosyyaeT OTBET 06 YCMeLHol (MK HET) CMeHe Naporisi Nosb30-
BaTesis B TOProBoii cucTemMe. Vicnosb3yemblii yTUAMTOl NPOTOKON o6ecneyumBaeT 3alyLLEHHY nepefady AaHHbIX, Naposib U JIOTUH Mosb-
30BaTesisi B OTKPLITOM BUZE MO CETW He MepesaloTCs.

YTunuta npegcrasnsier coboli KOHCONbHOE NPUIOXEHNE C 3anyCKOM M3 KOMaHAHOM CTPOKW, NCNOMHsAEMbI daiin change_password.exe.
Haxogutcs: gnsa cpeabl Windows - C:\Moscow Exchange\SpectraCGate\bin\change_password.exe; ans cpegpl Linux - \opt\imoex\cgate
\bin\change_password.

Mpw 3anycke yTUAMTE MOTYT ObITb NEPeAaHbl CeAYOLLMEe NapamMeTpbi:

--app_name UMS NpUnoxeHnsl. HeobsasaTenbHbIi napameTp;

--local_pass naporsb A4/19 TOKa/IbHOTO COeAVHeHNs ¢ poyTepomM. Heobsa3aTenbHblli napameTp;

--host ip-agpec poyTtepa. Heobsi3aTenbHblii NnapaMeTp, 3HaYeHre no ymonyanumio 127.0.0.1;

--port nopTt poytepa. Heobsa3aTenbHblli napameTp. 3HaveHve no ymonyaxuio 4001;

--ini ini-chaiin ¢ HacTpoiikamu forMpoBaHnsl. HeobszaTtenbHblii napameTp. Ecnu ini-gpalin He 3adaH, pesynbrar onepauum

BbIBOAUTCS HA KOHCO/b.
MprmMep cTpoku 3anycka:

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

[lna cMeHbl Naposs He06X0AMMO BbIMOHUTL CReayoLye AeCcTBIA:

e 3anycTuTb yTUAUTY.

* B KOHCONV BBECTMW CTapblii U HOBbI Naposb.

* HaxaTtb Enter.

YTtunuta Bo3spatyaeT "0" B caiyyae ycrneLHoro BbiNo/IHEHNSA KOMaHAbl CMeHbI Naposna n "1" B cnyyae Heycnexa.

O6partuTe BHAMaHVe, YTo NoJlydeHre 0TBeTa 06 ycneLHOM BbINO/IHEHUM 03HAYaEeT U3MEHEHVE Napo/is Nob30BaTess B TOProBoii cucTeMe,
Npv 3TOM aBTOpU3aLS TEKYLLLEro COeAMHEHUs! poyTepa He MeHsieTcsl. 18 aBTopu3aLuy poyTepa c HOBbIM NaposieM HE06X0AMMO U3MEHUTb
naporsb B ini-thaiine poytepa 1 nepesanycTutb poyTep.

3.3.6.2. OgHopa3oBbIe Naponu

Mpy perucTpauum B cucTeMe Unn cb6poce CTaporo Naposns yYacTHUKY BblAaeTcs IOTVH U 0HOPA30BbIii Naposib, KOTOPLIi B TeueHue 7 aHei
YUACTHUK JOMKEH CMEHUTb Ha NOCTOSIHHLIM, BOCMO/Mb30BABLUUCHL OfHUM 13 BbilLenepeyncieHHbX Cnoco6oB. Mo UCTeUeHUIo 3TOro cpoka
0iHOPA30BbIi NAPO/b CTAHOBUTCS HEAeNCTBUTENbHLIM. YUaCTHIKY, aBTOPM30BaHHOMY B CUCTEME C OHOPA30BbIM NaposieM, He JOCTYMHbI
HUKaK1e onepauuu, Kpome onepauun cCMeHbl Napons.

3.3.7. MapTuumMoHnpoBaHMe MaTuymHra

B TC SPECTRA noagepxuBaetcs pasgeneHvie (NapTULMOHNPOBaHNE) TOProBbIX MHCTPYMEHTOB Ha IPyNnbl, ¥ TOProB/Ist UMK PasfesbHo
Ha HECKO/bKMX HE3aBMCUMbIX MOZY/ISIX CBELlEHUS 3asiBOK (MOAY/AX MaTUMHra), Npy 3TOM KaxKAblii MOAy b MaTuvHra 06pabaTbiBaeT CBOKO
rpynmny MHCTPYMEHTOB. MpUHaANEeXHOCTb MHCTPYMEHTA K rpynne (MaTyMHry) onpegensieTcsi Kogom 6a3oBoro aktuea (base_contract_code)
MHCTPYMEHTA.

TpaHCcNAuMsA TOProBbIX AaHHLIX NPOM3BOAMTCS TaKKe pasfesibHO Y HE3aBUCKMMO, /151 K&XA0r0o U3 MoAyneli MaTymHra HasHavarTcs cob-
CTBEHHblE MOTOKM penankauumn. NMpuHaanexXHOCTb NOTOKOB penvkaLum MaTunHry onpegensiercs no noctdpukey _MATCH${id} B HasBaHun
notoka, rae ${id} - ID mogyna matuuHra. Hanpumep, notok FORTS_TRADE_REPL_MATCH1 - 3asBKku 1 cenku nonb3oBaTesns no gbto-
YepCHbIM UHCTPYMEHTaM, KoTopble obpabarbiBatoTcst Ha MATCHL.

MoTokn, TpaHC/IMpyeMble pa3fesibHO A1 KaXA0ro matuuHra (umetot noctdmke _ 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
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+ FORTS_POS_REPL
+ FORTS_VM_REPL
+ FORTS_VOLAT REPL

[ns conoctaBneHns MHCTPYMEHTOB MaTU/Hry, Ha KOTOPOM OHU 06pabaTbiBatoTcs, B notoke FORTS_REFDATA_REPL TpaHcnupyeTcs Ta-
6nvua instr2matching_map ¢ nonsmu:

* base_contract_id - uncnoBoi ngeHTudmkaTop 6a30BOro KOHTPakTa,;

« matching_id - ngeHTudmkaTop MaTumHra.

MprBA3Ka MHCTPYMEHTOB K MaTU/MHraM MOXET MEHSITLCS NPU CMEHe TOProBOi ceccum.

HoBbIli anropuTm NoyyYeHUsi TOProBbIX AaHHbIX:

« o Tabnuuam fut_sess_contents / opt_sess_contents ans isin_id onpegensiem kog 6asoBoro akTvea (base_contract_code).

» Mo Tabnuuam fut_vcb / opt_vch ans base_contract_code onpegensiem ngeHtndunkatop 6a3oBoro koHTpakTa (base_contract_id).
* B Tabnuue instr2matching_map no base_contract_id onpegensiem ngeHTnukaTop MmaTymHra.

¢ [1nA nonyyeHnst TOPro.bIX AaHHbIX N0 UHCTPYMEHTY OTKpbIBAEM NOTOKM € cooTBeTCTBYOWMM _MATCH${id}.

B TC SPECTRA Bepcuu 6.3 Mofynb CBeeHWS 3as1BOK OyAeT oAuH, 1 AN 06paTHOl COBMECTUMOCTM OCTaB/IEHbI CTapble MNOTOKW penn-
Kauuu (6e3 pasfeneHuns no matynHram), Ho B NOCNEAYIOLLMX BEPCUAX CUCTEMBI CTapble NOTOKW ByAyT yAasieHbl, NO3TOMY Mos1b30BaTeNsAM
pekoMeHyeTcsl nepecTpansaTrb CBOU CUCTEMbI HA paboTy C HOBbIMM NMOTOKaMM AaHHbIX. Takke B cucTeMy f06aB/eHb! ABe HOBble KOMaHAb!
MoveOrder (msgid=438) n DelOrder (msgid=436), koTopble criefyeT UCNo/b30BaTh A1 NepeMELLEHUS 1 yaanieHns 3as8BOK No doblovepcam
1 onuymoHam B TC € HECKONbKUMU MaTYMHIaMu.

3.3.8. Tunbl NOTOKOB AaHHbIX
PasnimyaloT criegytowme Tunbl NOTOKOB AaHHbIX:

« "NocTtoBepHbiii" ('Reliable') - JaHHble, ony6nnkoBaHHbIE B TakMX MOTOKaX, aKTyaslbHbl, JOCTOBEPHLI U HE NoAsIeXar usMeHeHui. Jltoboe
M3MeHeHMe - 3T0 DOPC-Makop, CBSI3aHHbIV C HELUTATHOI cuTyaumeit Ha Brupxe. Ha faHHble N3 Takmx NOTOKOB YHACTHUK MOXET NOTHOCTLIO
onupaTbCs NPU NPUHSATAN PeLLEHNIA.

« "YcnoBHo goctoBepHbIii" ('Almost Reliable') - TpebyeTcs cBepka ¢ otyeTamu. [laHHblE B TaKnxX NOTOKax 06bIYHO HE NOA/IEXaT n3me-
HEeHMI0, HO MOTYT ObITb pefikve cuTyauuu, Koraa OKoHYaTeslbHble 3Ha4YeHus, Nybnvkyemble B OTYETaxX, OT/INYAKOTCS OT OHMalH AaHHbIX.
Hanpumep, pacyeTHas LieHa MOXET ObITb CKOppekTupoBaHa pelueHvem HKLL (Takas cutyaums npegycMOTpeHa perynsaTopHbIMUA LOKY-
MeHTamMu). Ha faHHble U3 Takmx NOTOKOB YYaCTHVK MOXET ONUPaTbCs, C yHEeTOM, YTO BO3MOXHO NOTPebyeTcA CKOPPEKTMPOBATb NOJTyYeH-
Hble JaHHble Ha OCHOBaHUM aBTOMaTUYEeCKOW CBEPKU C OTYETaMMU.

* "UHdopmaymoHHbIii" (‘Informational') - JaHHble, Ha KOTOPbIE YYACTHUK HE MOXET NnonaratbCs, Kak Ha eAMHCTBEHHbIA UCTOYHUK Npy
NPUVHATUN TEX WW VHBIX PeLleHnid. laHHbIe U3 TakuxX NOTOKOB HYXXHO UCMO/Mb30BaTb C OCTOPOXHOCTLIO, MO BO3MOXHOCTM, MPOBO/SA B3BE-
LLIEHHOE CpaBHEHWe C aHa10rMYHbIMU AAHHBIMU, MOTYYEHHBIMU APYTMM CMOCO60M. MprMepoM Takux JaHHbIX MOTYT CYXWUTb faHHbIE O
BOMIATWUNBHOCTU, KOTOPbIE HOCAT OLEHOYHbI XapakTep, 3aBUCALLMIA OT MCNONb3YEMOV MOAENN N METOAMKM pacyeTa.

Hwxe B Tabnuue npuBegeHa rpagauus noTokos no Tunam:

Mmsa noToka OnucaHve Tvn
FORTS_TRADE_REPL 3aABKV 1 CAENKV Nosb3oBartens R
FORTS_ORDLOG_REPL [MoTOK aHOHUMHbIX 3aABOK R
FORTS_DEALS_REPL [MOTOK aHOHUMHbIX CAE/0K R
FORTS_USERORDERBOOK_REPL 3anBKu NoJsib30BaTeNs: CPe3 cTakaHa R
FORTS_ORDBOOK_REPL Cpes cTakaHa. AHOHUMHBIM R
FORTS_PROHIBITION_REPL 3anpetbl R
FORTS_REFDATA_REPL CnpaBoyHas 1 ceccMoHHast MHopmMaLuus R
RTS_INDEX_REPL BupxeBble NHAEKCHI R
FORTS_INFO_REPL CnpaBoyHas uHgopmauus R
FORTS_USER_REPL Monb3oBarenu R
FORTS_REJECTEDORDERS_REPL OTBEpPrHyThiE B KNNPUHT 3asBKN R
FORTS_FEE_REPL MoTok komuccuii n WTpadoB GUPXN AR
FORTS_FEERATE_REPL [MOTOK TOUYHbIX CTABOK KOMUCCUI BUPXM AR
FORTS_CLR_REPL KnvpuHrosas nHdopmaums AR
FORTS_COMMON_REPL O6Las nHchopmMaums no ceccmm |
FORTS_AGGR##_REPL ArpervpoBaHHble CTakaHbl [
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msa notoka

OonucaHue

Tun

FORTS_POS_REPL

MHhopmaums o no3numsx

FORTS_PART_REPL

MHbopMaLms o cpeAcTBax u MMuTax

FORTS_MM_REPL

MHhopmanms 06 obsazarensctsax MM

FORTS_VM_REPL

BapuauuoHHas mapxa v npemust

FORTS_VOLAT_REPL

BonatnnbHoCTb

FORTS_TNPENALTY_REPL

MHdopmaumsa o cbopax 3a TpaH3akuum

MOEX_RATES_REPL

Kypcbl BanoT OH-N1aiiH

FORTS_FORECASTIM_REPL

MpOrHo3 PVUCKOB MOC/E BO3MOXHOW pasaBUXKi

FORTS_RISKINFOBLACK_REPL

Puck-napametpsl Ana mogenu bnaka-Lloynsa

FORTS_RISKINFOBACH_REPL

Puck-napameTpbl Ans mogenv bawense

3.3.9. OrpaHu4yeHune KonuyecTsa oAHOBPEMEHHO OTKPbITbIX MOTOKOB pensinkauum ot og4HOro

coeaunHeHunsa PLAZA 1l

B cucteme cylyecTByeT orpaHnyeHre Ha KonmyecTBo 04HOBPEMEHHBIX MOAMNCOK Ha oauH notok PLAZA |l (Cgate) oT 04HOro L/I30BOr0
norvHa - He 6onee 20. MNMpw NpeBbILLEHUM 3TOTO OrPaHNYEHNS, Kabkaas nocneaytoLas nonbITka NoAnMcaTbCa Ha NOTOK ByfeT 3aBepLuarbes

¢ kogom owmbkn ERROR:TOO MANY CONNECTIONS, oTpaxatowiascs B xypHasne pabotbl Cgate.

3.4. O6paboTKa HewTaTHbIX CUTyauui

3.4.1. BoccTaHOB/eHMe Npu notepe coeguHeHns ¢ bupxei

LLinto3 PLAZA |l B cTaHAapTHON KOHGMrypaumm ncnonbayet yetbipe TCP coeAvHeHNs ¢ cepBepaMmn 6upxu:

« CoefvHeHvie Ansa nogayv NpukasoB/KOMaHA.

* CoefiHeHVe AN MOMYYEHUSs OCHOBHbLIX PbIHOYHBLIX  [AaHHbIX.
FORTS_ORDLOG_REPL, FORTS_DEALS_REPL, FORTS_TRADE_REPL, FORTS_COMMON_REPL.

. COE,D,VIHeHVIe Ana nony4vyeHna BcnomoraresibHbIX U CnpaBOYHbIX MOTOKOB.

K Takum OaHHbIM  OTHOCATCA MNOTOKW arperatoB, MOTOKKU

« CoegyHeHne AN MoMyyYeHUs AaHHbIX 151 BOCCTAHOB/IEHUS MPW BOCCTAHOB/IEHUM CBSA3WM WM NMEPBOHAYA/IbHOM MPUCOEAVHEHWN

(Snapshot).

Exchange

Order

Management F’H mary Data Other Data Snapshot

Router

Application

cgate API

Puc. 18. Cxema coeguHeHuii

[na obecneyeHus HaAEXHOCTU B TOProBoii CUCTEME peasin3oBaHo Ay61poBaHMe annapaTHbiX KOMIOHEHTOB, 06CMYXUBAKOLLMX COeANHE-
HUs Nosib3oBaTeneid, ¢ UCMONb30BaHWEM 6aNlaHCMPOBLLMKOB HArpy3ku, KOTopble HanpaBnsioT Nofb30BaTesisi NPU YCTAHOBKE COeAMHEHMS
Ha TOT cepBep, KOTOpbIii HAVMeHee 3arpy)eH B iaHHbI MOMEHT.
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3.4.1.1. AnarHocTuKa paspbiBa coeguHeHn

3a yctaHoBky TCP coeguHeHwnii otBevaeT MO P2MQRouter, Bce HAaCTPOIKM 4718 faHHbIX COeAUHEHWUI NponucaHbl B KOHGIUIYypaLOHHOM
thaiine poyTtepa, npu atoM coeanHeHne gns "Other Data" ykasbiBaeTcs kak ncxogsuiee default connection, a octanbHble Kak ucxogsime
direct connection. Takoe NOCTPOEHUE ABMSETCS OCHOBHOM LUTATHOM KOHhurypauueii npy NogxIlueHnn K cepepHoit hepme 6mpxun. KoH-
dmrypaums coefuHeHnn Npy NOAKMIOYEHUN Yepes cepBep A0CTyna 6pokepa MOXET OT/IMYaThCs, B 3TOM Crlyyae TpebyeTcs 3anpalumBarb
KOHKPETHY0 KOHhurypauuio y BnagenbLua cepsepa.

3a BOCCTaHOB/EHNE COeAMHEHUA B Clyyae paspbiBa Takke oTBedyaeT P2MQRouter, npu obpbiBe OH aBTOMaTUYeCku, C 3afaHHol ne-
PVIOANYHOCTBLIO MbITAETCA BOCCTAHOBUTL COEAUHEHVE, NMPY 3TOM MONb30BaTe/IbCKOe MPUIOXKEHWNE NOBANSATL Ha 3TU NPOLECChl HUKAK He
MOXeT. VI B aTOM criyyae, OTCneAnTb paspbiB COEAVHEHUSI NMPUIOXEHVE NOMb30BaTENA MOXET N0 U3MeHeHuto ctatyca P2MQRouter ¢
ROUTER_CONNECTED Ha ROUTER_RECONNECTING, nonyyas yBegomieHust 06 naMeHeHun ctatyca oT o6bekTa “connection”.

Bubnnoteka CGate BefieT cebs cnegytoLmm o6pasom:

 PaspbIB coegyHeHusi ¢ reiiToMm 06paboTkM BXOAHbLIX NPUKA30B ANArHOCTUPYETCA HENOCPEACTBEHHO B MOMEHT MNOJTy4YeHUs owmn6kn TCP-
coeguHeHus. MNpy aToM, 3aTPOHYTbIE Pa3pbiBOM 06beKTbI publisher nepexogAT B 0LIMG0YHOE COCTOSHME.

« [varHocTvika paspblBa COEAVMHEHUS, UCMOb3YEMOro A1l NOMYYEHUS1 OCHOBHbIX PbIHOYHBIX JaHHbIX, MPOUCXOAUT B TeueHne 30 CekyHS.
3aTpoHyTble 06BbEKTHI listener Npy 3TOM NepexoasT B OLLMGOYHOE COCTOSIHUE.

O6bekTbI B cocTosHAM ERROR HEo6Xx041MMO 0CBOGOAUTL, U C KAKO-TO NepUoAUYHOCTLIO (HANpUMeEp, pas B HECKO/ILKO CEKYHZ) MbITaTbes
NepeoTKPbITh 3aHOBO.

3.4.1.2. O6pa6oTKa TalimayToB NpuX OTNPaBKe KOMaHA/TpaH3aKLuii

Mpun pabote c nybnukatopom Tuna p2mg W NOANMCYMKOM p2mgreply KAWEHTCKWA KOA MOXET MonyunTb Koh oTBeTa
CG_MSG_P2MQ_TIMEOUT, curHan13vpyLLmii 0 TOM, 4TO He Bbls1 MOSTyYeH OTBET Ha COO6LLEHME, CCbl/IKa Ha KOTOPOE nepeaaeTcs BMe-
CTe C KOAOM OTBeTa, B TeYeHMe 3aaHHOro nonb3oBaTeneM BpeMeHu. MNonyyeHre oteeTa Tuna "TaiimayT" cBMAETENLCTBYET O Npobnemax
coeAnHeHns 60 06 NHbIX MHADPACTPYKTYPHBIX MPO61EMax CO CTOPOHbI yHaCTHUKA UK 6Upxu. Takas cutyaums ABnseTcs cutyaumen He-
onpefeneHHOCTH - HeBO3MOXHO CKa3aTb Obl/10 NI 0TNPaBNEHHOe CO0bLLeHMe yCrewwHo 06paboTaHo CUCTEMOW MKW HeT. [Ina MUHUMM3auum
BEPOATHOCTM Takvx CUTyauuii cnedyeT 3afasatb 60/bLune TaimayTbl B Koge - nopsgka 60 cekyHa,.

Mpwn nonyyeHn oTBeTa TMNa "TaliMayT" pekoMeHayeTcst UMEeTb NpoLeaypy BepudukaLm oTnpaBneHHOro CoobLLIeHUs:

1. MNpoBepuTb, YTO Napa ny6arkaTop p2mg 1 NOANMCUUK p2mgreply He nepeLLv B OLLIMGOYHOE COCTOsIHVE. Ecnu ny6nvkaTop v nognmc-
UMK B OLLIMGOYHOM COCTOSIHWM, MPOBECTM UX 3aKPbITUE U YAANEHVE Y MHALMAIM3NPOBATbL 3aHOBO.

2. [inA komMaHg, ynpasneHns 3asiBKaMyn pekoMeH/AyeTCcs Bceraa 3afasarb BHELLHWI HoMep 3asBku (NnapameTp ext_id). B cnyyae nonyyenus
"TaiimayTa" Ha komaHay AddOrder nnm MoveOrder BO3MOXHOW 6e30nacHol peakuvei 6yaeT yaanuTb 3asBKy C NMOMOLLbO KOMaHAb!
DelUserOrders ¢ ykasaHvuem ext_id.

3. Ecnn "TaiimayT" npousoLuen npu yaaneHun/oTMeHe 3asBku, UCXoAWTe U3 NpeAnonoxeHus, Uto 3asska HE yaaneHa. MNosTopuTte yaane-
HMe nocsie BOCCTAHOB/IEHNA coefuHeHns nnu yepes BMNTC, pabotatouiee ¢ gpyrum LIOJ, 6upxu.

4. NpoaHanusnpyiiTe AaHHble Tabnuubl COBCTBEHHBIX 3asBOK orders_log notoka FORTS_TRADE_REPL Ha npegmeT Havums uan oTcyT-
CTBWS B HeWi OTNpaB/IeHHbIX 3aABOK U/ OTMEH 3as1BOK.

5. Ecnn "TaiimayT" npou3oLUen npy oTnpaBke HETOProBO KOMaHAbl, NPoaHaIN3NPYiiTe COCTOSIHNE COOTBETCTBYHOLLEA TabNNLbl B NOTOKE
PEennK1 — OTPaXXEHbI /1M TaM 3anpoLLEHHbIE U3MEHEHUSI.

3.4.1.3. NMpoueaypa BoCCTaHOB/EHUA
B 06Luem cryyae, allropuTM BOCCTAHOB/IEHUS NMOAK/OHEHUSA CReayoLmii:
 [Mocne ctapTa npeanpuHUMaTh nepuouyeckue nonbiTky OTKPbITL coeanHeHne ¢ P2MQRouter.
* [Npv BOCCTaHOBNEHNM COeaMHEHUS pyTepa ¢ ceTbio PLAZA |l 06beKT coefmHeHne nepenget B coctosiHme ACTIVE.

* [Mpoun3BecT OTKPbITUE HYXHbIX MOTOKOB. 1719 YCKOpPeHUs npoLeaypbl BOCCTaHOB/IEHNA PEKOMEHAYETCA BbIMOMHATL NOMYyYeHNe AaHHbIX
C MOMEHTa nocnegHero 06HOBEHNS. Mpwv OTKPbLITUW NOTOKa CreAyeT yKasblBaTb replstate, I'IOI'IyLIeHHbIVI B MOMEHT 3aKpPbITUA NOTOKA, NN
ABHO 3aaBaTb HOMepa peBVI3VIVI ansa TaﬁflVILl, N HOMEP XXU3HU CXeMbI, UCMO/b3yA nocnegHne Homepa q:)aKTVI‘-IeCKVI Nony4vYeHHbIX AaHHbIX.

* [Mpon3BECTU BOCCTAHOB/IEHME CMMCKA aKTUBHbIX 3a8BOK (CM. asnee).
» 3apeructpuposatb publisher gnsa npukasos/komaHa,

Hwxe B Ta6m/|u,e npmneegeHbl pekomeHayemble Cnoco6bl BOCCTAHOB/IEHNS AaHHbIX B 3aBUCUMOCTHM OT NOJSTy4aemMoro nortoka:

NmsA notoka (Tabnuubi) NHpopma- Cnoco6 BocCcTaHOBJ/IEHUA
Lu1s B NOTOKe
FORTS_TRADE_REPL XypHanbl onepauuii | CNnCoK akTUBHbIX 3a5BOK:
CO CBOVMW 3asiBKaMu
» orders_log no cpbloyepcam u on-|* MCnonb3osaHne notoka FORTS_USERORDERBOOK_REPL ans no-
LMoHam ny4yeHns snapshot, a 3atem oTkpbITHE notoka FORTS_TRADE_REPL

C YKa3aHHbIM B snapshot HOMEpOoM peBusnmn
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Nmsa notoka (TaGnuubl)

NHcpopma-
Ly B NOTOKe

Cnoco6 BoccTaHOBNEHUs

>KypHan geiicTeuii c 3asiBKaMu:

« oTkpbiTe FORTS_TRADE_REPL c nocnegHero nosy4eHHoro Home-
pa pesu3un

FORTS_TRADE_REPL

» multileg_orders_log

XypHanbl onepauuii
CO CBOMMM 3asiBKaMu
Mo cBsi3Kam

>KypHan geiicTeuii c 3asiBKaMu:

« oTkpbiTe FORTS_TRADE_REPL c nocnegHero nosy4eHHoro Home-
pa pesu3un

FORTS_ORDLOG_REPL

» orders_log

MONHbIA  aHOHUMHbIIA
XypHan onepauuii ¢
3asBkaMn N0 pblo-
yepcam 1 onuuoHam

Cnn1coK akTUBHbLIX 3a5BOK:

* ucnosnb3oBaHne notoka FORTS_ORDRBOOK_REPL gns nonyyeHuns
snapshot, a 3atem oTkpbITe notoka FORTS_ORDLOG_REPL c yka-
3aHHbIM B snapshot Homepom peBn3un

>KypHan geiicTBuii c 3asBKaMu:

¢ oTKpbITMe FORTS_ORDLOG_REPL ¢ nocnegHero nony4YeHHoro Ho-
Mepa peBunsuu

FORTS_ORDLOG_REPL

» multileg_orders_log

MONHbIA  aHOHUMHbIIA
XYpHan onepaumii ¢
3asiBKaMu Mo CBSI3Kam

YXypHan peictsuii ¢ 3asaBkamu:

« oTkpbiTue FORTS_ORDLOG_REPL ¢ nocnefgHero nony4eHHoro Ho-
Mepa peBusnu

FORTS_DEALS_REPL
* deal

* multileg_deal
FORTS_TRADE_REPL
e user_deal

* multileg_deal

JXypHan cpenok no
(hbtouepcam, cocTas-
HbIM VHCTPYMEHTaMm 1
onuuoHam

[epeoTKpbITYE COOTBETCTBYIOLLETO NOTOKA C yKa3aHuem nocnegHero no-
Ny4yeHHOro Homepa peBsusnn nnn repl state, Nosly4eHHOro B MOMEHT 3a-
KPbITUA NOTOKa

FORTS_COMMON_REPL

O6LWwas pblIHOYHASA VH-
dhopmauns no blo-
yepcam ¥ onLmoHam

MepeoTKpbITHE NOTOKA C HYNA

FORTS_AGGR##_REPL

CrakaHbl No dobroyep-
caMm u onuuoHam (## -
rnybvHa ctakaHa)

[epeoTKpbITVE COOTBETCTBYIOLLENO NOTOKA C HYNSA

FORTS_REFDATA_REPL

CnpaBouHasi u ceccu-
OHHasi MHhopMaLsi

BbICTpbIii cnocob:

* [lepeoTKpbITME NOTOKA C yKa3aHueM nocsiefHero nosy4yeHHoro Home-
pa pesu3uu unu repl state, N0/ly4EHHOr0 B MOMEHT 3aKpbITUS NOTOKA

[JonycTumbiin cnoco6:

« TMepeoTKpbITME NOTOKA C Hy/S

FORTS_PART_REPL

MHbopmaLms o numu-
Tax

MepeoTKpbITVE NOTOKA C HYNA

FORTS_POS_REPL

WHhopmaums o nos3u-
Lmsx

MepeoTKpbITHE NOTOKA C HYNA

FORTS_VM_REPL

MHdopmauna o Ba-
praLMoHHO Mapxe 1
npemum

MepeoTKpbITVE NOTOKA C HyNSA

FORTS_VOLAT_REPL

MHpopmaums o Bona-
TUNBLHOCTY U TEOPETU-
UEeCKMX LeHax onumo-
HOB

MepeoTKpbITVE NOTOKA C HYNSA

RTS_INDEX_REPL

3HaueHus BUpPXeBbIX
MHAEKcoB

MepeoTKpbITVE NOTOKA C HYNA

Mpwn BOCCTAHOBNEHUM COEANHEHUSA BadkHO 3a,qaqe|7| ABNIAETCA NonyyeHne TeKyLmnxX akKTUBHbIX 3aABOK NOJSib30BaTes1A:

1. MonyyeHne Ha60pa AKTUBHbIX B MOMEHT BOCCTaHOB/1EHNA 3asBOK.

2. MonyyeHue XypHasn AeiicTBUiA ¢ 3asiBKaMW B NEPUOS, OTCYTCTBUSI COEVHEHNSI.
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3agava 1 pelwaetca nyTém nonyyveHus cpesa 3anBok (FORTS_USERORDERBOOK_REPL) — 3asBku, oTcyTCTBYytOWME B cpese, Obiam
CBefleHbl U/ OTBEPrHYTHI B NEPUOA, OTCYTCTBUSA COEANHEHUS.

3afava 2 pellaetcs NonyvyeHMeM XypHasa AeiicTBuiA co cBommu 3asBkamu (Tabnuua orders_log notoka FORTS_TRADE_REPL, a Takke
Tabnmua multileg_orders_log notoka FORTS_TRADE_REPL) 3a nepuog, oTCyTCTBUS COeAMHEHMUS. /19 3TOro HaZ0 OTKPbITb COOTBETCTBY-
IOLLMIA NOTOK C yKazaHnemM Homepa peBu3nmn nocneaHel thakTniecky noayyYeHHon o cbos 3anvucu. Bece aeinctaus ¢ 3asBKkamu, MPOMCXOAMB-
LUMe A0 MOMEeHTa BOCCTaHOBNEHWS, ByAyT OTPaXeHbl B BUAE 3anucei aTux tTabnuu,. VIHaMkatopom nosyvyeHns Bceli NponyLLeHHoR nctopum
OelCcTBUIA ¢ 3asiBKaMm SIBMISIETCS nepexof notoka B coctosiHne ONLINE.

I'Ipumeqauue: ﬂpVIBe,CI,EHHaFI Bbllle npoueaypa BOCCTaHOB/EHNA NOAXOAUT U ANA NO34HEro BxoAaa.
3.4.1.4. OGwMe pekoMeHaaunmn

B obuiem xe cnyyae, 4719 MUHMMU3aLMn BEPOSATHOCTN BO3HUKHOBEHMS CETEBbLIX CO0OEB B NO/b30BATENLCKMX MPUIOXKEHUAX Bupxa peko-
MeHAyeT ycTaHaB/mMBaTb Ay6nunpytoLime KaHasbl CBA3W, MMETb ABa SIorMHa 4151 W33, C 0AMHAKOBbIM HAB60POM Npas, U, COOTBETCTBEHHO,
3anyckatb OAHOBPEMEHHO ABa NO/b30BaTE/IbCKMX MPUMIOXKEHMS, KOTOpble ByayT nonyvaTb OAVHAKOBbIE AAHHbIE, C BO3MOXHOCTLIO nepe-
KIOYEHUST MeXAY HUMK Npn cb60aX. Kak ansTepHaTvBa, B KOA4E CaMOro NPUIOKEHNs SO/MKEH ObITb NpesycMOTPEH MeXaHN3M NepeksIYeHns
Ha Ay6nupytoLmii KaHan CcBsi3Kn, TO eCTb YyCTaHOBKa coeamHeHust ¢ P2MQRouter, paboTaroLmm Yepes pe3epBHbIii KaHan K brpxe.

Exchange

Management

|
I
' I
! |
! |
: Order Primary Data Other Data Snapshot :
[
' I
! |

————le

-~

Application Application

______ -

’
cgate APl )
___y ©8 ;

o

cgate API

Puc. 19. fly6nupoBaHne KaHa/10B CBA3U

3.4.2. BoccTaHOBMEeHUe Npu npo6nemax B UHpacTpyKType Bupxn

Mog, TakMMu Nnpob6nemMamy NOHUMAIOTCS aBapyu Ha CTOPOHE BUPXKM, CBA3aHHbIe C HapyLleHnsiMK B paboTe sigpa TC nnv cepBucos, op-
MUPYIOLLMX Kakne-nn6o pblHOYHbIe AaHHble. Kak npaBuio, 3To NPYBOAUT K OCTaHOBY W Nepe3anycky 3TUX CEpPBUCOB.

3.4.2.1. OuucTtKa gaHHbIX MO NOTOKaM

Mpu pernaMmeHTHbIX pa60Tax, LUTaTHbIX NN HEWTaTHbIX nepesanyckax CepByuCcoB Ha CTOpoHe 6VIp)KVI N nocne BOCCTaHOB/IEHNA CBA3N C
KIMEHTOM, CepBUCHI I'Iy6}'IVIKaLlI/IVI AaHHbIX NPUCbINaKT yBEAOMMEHNA 06 oumncTke CTapblX AaHHbIX, nNepen TeM Kak Nnpucbliatb Tekyllee
COCTOAHME AaHHbIX.

YBegomnieHuns 06 ouncTKe ecTb ABYX TUNOB!:

* CG_MSG_P2REPL_CLEARDELETED — no kaxaoi Tabnuue, ¢ ykasaHueM peBikeHa. YBeOM/IEHNe NHCTPYKTUPYET K/IMEHTA O HEOO-
XOAMMOCTW yAauTb BCE 3anincu co 3HauyeHnem replRev MeHbLUVM, YeM yKka3aHo B yBefOM/IEHUN. [11s ONTUMM3aLmMn Nepesayn gaHHbiX,
B YBEAOM/IEHUM MOXET 6bITb yKkasaH peBukeH, paBHbli MAX(int64). 3To o3Ha4aeT, YTO K/IMEHT JO/HKEH MPOU3BECTW MOJHYI0 OUUCTKY
JaHHbIX no Tabnuue, Tabnuua byaeTt nepegaHa LEennkom.

* CG_MSG_P2REPL_LIFENUM - ansa Bcero notoka pensvkaummn LesmkoM, C yKkasaHmem HOBOTO "HoMepa XM3HW" notoka. O3HavaeT cy-
LLIeCTBEHHO M3MEHEHWNE AaHHbIX MOTOKA CO BPEMEHW MOC/EeAHEr0 coeAnHeHns. KNMeHT AO/MKEH OYMCTUTL BCE AaHHble Mo BCEM Tabnu-
uam, AaHHble 6yayT nepedaHbl "¢ Hyns".

3.4.2.2. BO3MO)XXHbl€ U3MEHEHUNA AaHHbIX MPU HeWTaTHOV paGoTe cepBUCOB NyGnKaLumn

B wratHom pexume paboTbl, BKIOYas pernameHTHble paboTbl BO BHETOProBoe Bpemsi, Mpu OTKPbITUM WUAN NEePeoTKpbITUM N060-
ro MoToKa pensvkauum, KpoMe MOTOKOB, CBSA3aHHbIX C UcTopuei 3asBok u caenok (FORTS_TRADE_REPL, FORTS_ORDLOG_REPL
n FORTS_DEALS_REPL), KNMeHT MOXeT nonyumTb Kak HoTudmkaumm CG_MSG_P2REPL_CLEARDELETED, Tak n HoTuhukauumu
CG_MSG_P2REPL_LIFENUM, koTopble TpebyeTcst KOPPEKTHO 06paboTarthb.
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B WTaTHOM pexume A/1si NOTOKOB, CBSI3aHHbIX C UCTOPUEl 3as1BOK 1 cAenokK (CM. Boilwe), ysegomneHne CG_MSG_P2REPL_LIFENUM pac-
CbI/TAETCA TOJILKO NPU CMEHe BEPCUM CUCTEMBI, MOC/IE TECTOBbIX TOProB, YTOObI N0Nb30BATE/IN OYUCTUIVN TECTOBLIE AaHHbIe. B yBegome-
HUM CG_MSG_P2REPL_CLEARDELETED yka3biBaeTcs 3HaueHue replRev ans nepsoii No BpeMeHW, JOCTYNHOWN B CUCTEME B HACTOALWMIA
MOMEHT 3asBK1 U CLESKN.

Mpuxog yeegomnennsa CG_MSG_P2REPL_LIFENUM ¢ HOBbIM "HOMEPOM XM3HW" NMOTOKa HEMNOCPEACTBEHHO B TOprax o3Havaert, yto B TC
npowusoLlen cepbesHblii 60, 1 TpebyeTcs nepenocnarb AaHHbIe N0 3asBKaM W CAenkam, KOTopble MOMM BbiThb Y)Xe pa3ocnaHbl Nosb30-
Barendam.

[ ononHUTENbHO NO KaHanaM, He CBA3aHHbIM ¢ camoii TC (cuctema COW, HOBOCTU Ha caiiTe Gupxw 1 T.Nn.), ByaeT ny6nnkoBaTbcsi MHAOp-
Mauusi o ToM, 6bIM M B pesy/fbTate UcnpaBieHust OLWMB0YHbIX aHHbIX 3aTPOHYThI AaHHbIe, KOTOPbIE peasibHO Nonasy K Nosib30BaTesiM.
B yacTHOCTH, Bbl/1 /N OTKAT K COCTOSIHUIO CUCTEMbI 0 MOMEHTa aBapum, 1 Kakoii NocnefHnii Homep 3asiBku 1 CAeNKY Noc/ie nepesanycka
cucTembl GyAeT AOCTYNeH 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.

123



10.10.2024 PLAZA Il wnto3 Bepcua 7.30

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

124




10.10.2024 PLAZA Il wnto3 Bepcua 7.30

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

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

event_type =8
message = "broker_recalc_finished"
[eHexHble cpeacTBa nocsie MPOMK/VMPYIHIA NePECHUTaHbI

4.11. NoToKu arpernpoBaHHbIX cTakaHoB (Type=l)

CyLLEeCTBYeT HECKO/LKO MOTOKOB arpervpoBaHHbIX CTaKaHOB C Pa3/InuHOM r1yGUHON.

* FORTS_AGGR50_REPL - ¢ rny6uHoii 50 LeHOBbIX ypOBHe
« FORTS_AGGR20_REPL - c rny6uHoli 20 LeHOBbIX YPOBHEN

* FORTS_AGGRS5_REPL - ¢ rny6uHoii 5 LLeHOBbIX ypOBHei

B03MOXHOCTb NoslyyeHns onpeaenéHHoro noToka 3asMCcUT OT Npas Nosb3oBaTesns.

4.11.1. Cxema gaHHbIX
Tabnuubl:

+ orders_aggr - ArperupoBaHHble CTakaHbl

4.11.1.1. Ta6nuua orders_aggr: ArpermpoBaHHble CTaKaHbl

ArpermpoBaHHble cTakaHbl (DOPMUPYIOTCS NyTEM CYMMUPOBAHWS MO 06BbEMY aKTMBHbIX 3as1BOK C OAMHAKOBLIMU MHCTPYMEHTOM, LieHOM 1

HanpasneHnem.

PeXxuMbl NCNO/b30BaHNSA TabNULbl B 3aBUCUMOCTH OT PEXVMMOB PaboThbl TOPrOBOI CUCTEMDI:

 HouHoi1 nepuog - TabnuLa CoAepXUT AaHHbIe Ha MOMEHT 3aBepLUEHNs BeuepHeii ceccum

« Toprosas ceccus A0 NPOMEXYTOUYHOIO KAUPUHra - Ta6I'IVILla 06HOBNSIETCH aKTUBHBLIMU 3asiBKaMu

o [IpOMEXYTOUHBIV KNPUHT - Tabnmua He 0GHOBAETCA U COLEPXMT AaHHbIE HA MOMEHT Hayasia NPOMEXYTOYHOTO KMpUHra

» ToproBasi ceccusi nocsie NPOMEXYTOYHOro K/IMpUHra - Tabnuua 06HOBASETCA aKTUBHbLIMY 3asiBKamu

 OCHOBHOIi KNMPWHT - Tabnuua oumiiaeTcst

* BeuepHsasa Toprosas ceccus - Taﬁnmu,a 06HOBNSETCHA aKTUBHbLIMU 3asiBKaMm Be‘—lepHeVl ceccum

Ta6n. 32. NMonsa Ta6nuubl orders_aggr

Mone Tun OnucaHvne

repllD i8 CnyxebHoe nose nogcucTeMsl penmkawmm

replRev i8 CnyxebHoe none nogcucTembl penmkaumm

replAct i8 CnyxebHoe none nogcucTembl penmkaumm

isin_id i4 YHWKasIbHbI YNCI0BOIN MAEHTUIMKATOP MHCTPYMEHTa

price d16.5 LleHoBOI4 ypoBeHb

volume i8 O6bEM C yH4ETOM CUHTETUYECKOI NIMKBUAHOCTU

moment t Bpems nocnegHero 06HOBNEHUS 3anucu

moment_ns u8 Bpewms nocnegHero o6HoBeHus 3anuck (UNIX-BpeMs B HaHOCEKyHAAxX no
ctaHgapty UTC)

dir i1 HanpasneHve

synth_volume i8 O6beM CUHTETUYECKOI NMKBUAHOCTMN

MpumeyaHus:

* B cTakaHe Mo UHCTPYMEHTY MOTYT NPUCYTCTBOBATL 3aMNCU C HY/IEBbIMU 3HAUEHUSIMU. DTO 03HAYAET, UTO KOSIMYECTBO 3asiBOK MO MHCTPY-
MeHTY (LEHOBbIX YPOBHEI) He HabuUpaeTcst Ha BClo (OMKCUPOBAaHHYO ry6KHYy CTakaHa. Takvue 3anucu criegyeT UrHopupoBathb. B gasib-
Helilem 3anucy ¢ HysIsSIMW MOTYT OGHOB/ISITLCS 3HAYEHWSIMU C HOBbIM LIEHOBLIM YPOBHEM, B C/IEACTBUE MOSIB/IEHUS| B CUCTEME HOBbIX

3a5BOK MO UHCTPYMEHTY.
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+ 3anucy B cTakaHe no MHCTPYMEHTY MOryT 06HOBNATLCS (M3MeHeHue price/volume/dir). 9To 03Ha4aEeT, UTo NpeablayLuii LEHOBOI YPOBEHb
"Bblllen” K3 cTakaHa, a HoBbIi "BoLLIEN" B CTakKaH.

» OG6HyneHue (volume=0) cywecTByHOLLEl 3an1cy B CTakaHe — 03HaYaeT, YTo AaHHbIli LLeHOBOW ypoBeHb "Bbillen" 13 cTakaHa (Harnpumep,
e[MHCTBeHHas 3asBka, hopM1poBaBLLas LieHOBOI YpoBeHb, Gbla yaasieHa), a Apyrux CKpbITbIX LEHOBbIX YPOBHEl (3as1BOK) MO MHCTPY-
MEeHTY B CUCTEME HET.

» 3HayeHve nonsa moment (moment_ns) B Tabnue He ABNAETCA MOHOTOHHO BO3pacTatolwmm. MNpu Bo3pactaHun replRev B noToke arpe-
TMPOBaHHbIX CTAKaHOB MOTYT NOABASATLCA 3anNnCK € 60nee paHHUM 3HaueHneM nons moment. Takoe NoBefeHNe CUCTEMbI OXUAAEMO U
MOXEeT BO3HMKaTb B pa3HbIX CUTyauusx, korga cchopMMpOBaHHLIA paHee LeHOBOI YPOBEHb Gblfl CKPbIT B CUTy HEKOTOPbIX MPUYUH, HO
noTOM Havan oTobpaxarbces. [one xxe moment cogepxuT B cebe BpeMs cobbITUS, NpuBeALlero K oopMMpoBaHUIO LIEHOBOTO YPOBHS
(nocTaHoBKa, CHATUE, NCNONHEHWE 3asBKW). [prMepbl NogO0BHOro NoBeAeHNS CUCTEMbI:

o Camblil NPOCTOM Criyyalt CBA3aH C TeM, YTO B NOTOKaxX arpervpoBaHHbIX CTakaHOB NOKa3blBAETCA OrpaHWYeHHOoe Mo LieHe KOMYecTBO
ypOBHeit nukBmaHocTh. Hanpumep, B FORTS_AGGR20_REPL nokasbiBaetcs nib 20 /lyyLinx LEeHOBbIX YPOBHEN. CKPbITbIN, HO YXe
cdhopMMpPOBaHHbI YPOBEHb C LEHON BHE OTOGpakaeMoro AuanasoHa, MOXET NOSABUTLCSA, eCiv OAMH 13 0TOBPaKaeMblX LeHOBbIX

YpOBHeli "ncyes" (Hanpumep, 6bina yaaneHa eMHCTBEHHas 3asiBka, (hOPMMPOBaBLLAs BUAMMBIN LIEHOBO YPOBEHb).

o lMoxoxas, HO YyTb 6onee cnoxHas cuTyaumsi cBasaHa C MHAMKATUBHONM CUHTETUYECKON NIMKBUAHOCTLIO. B arpernpoBaHHbIX cTakaHax,
BHE 3aBNCUMOCTY OT WX [/Ty6UHbI, BCErga TpaHcnpyeTcs He 6onee 5 LeHOBbIX YpOBHEN, hopMupyeMbIX MHANKATUBHBIMU CUHTETMYE-
CKMM 3asBkamun (cMm. pasgen 2.9.2). CoOTBETCTBEHHO, 34EeCh CUTYaUMs MOXET ObiTb aHaU/1I0TMyHa, €C/IN Kakne-To LEHOBbIE YPOBHU
npeacTaBneHbl TONbKO NWLWb UHAMKATUBHOM CUHTETUYECKON NIMKBUAHOCTBIO. MpK "CUYe3HOBEHMM" Takoro LEHOBOTO YPOBHS HauHEeT
0oTO6paXaTbCs CNpsiTaHHbIV 40 3TOM0 LEHOBOW YPOBEHb UHAMKATUBHOM CUHTETMYECKOI JIMKBUAHOCTU. ECNK e Ha 3TUX YPOBHAX Npu-
CYTCTBYET ¥ NIMKBUAHOCTb, CO3[jaHHasn peasibHbIMM 3asiBKaMn B 3TOM MHCTPYMEHTe, TO N0A06HOro adhdpekTa yxe He byaet. NMogpobHee
NPO CUHTETUYECKWIA MATUUHT Y UHAVMKATUBHYHO CUHTETUYECKYIO SIMKBUAHOCTL CM. pasgen 2.9.

MpuMep NOCTPOEHNS arperpoBaHHOMO CTakaHa:
[ns ynpouieHust Bbionpaem crydaii, korga rnyouHa ctakaHa pasHa 2.

1. Bpems 12:00:01. MNosiBUnack 3asiBka Ha NOKYNKy C LeHol 5 1 06bemMom 10 N0 HOBOMY MHCTPYMEHTY c isin_id=12345. MpuxogsT HoBble
yeTbipe 3anucu. CtakaH NoHOCTLIO 3arnoIHUACA HYNIEBbIMU 3HAYEHUAMU.

replip=1 replRev=1 isin_id=12345 price=0 volume=0 moment='12:00:01" dir=1
repliIb=2 replRev=2 isin_id=12345 price=0 volume=0 moment='12:00:01" dir=1
replIiIb=3 replRev=3 isin_id=12345 price=0 volume=0 moment='12:00:01" dir=2
replib=4 replRev=4 isin_id=12345 price=0 volume=0 moment='12:00:01" dir=2

MpuxoauT angeiT 3anucy. B ogHol 13 3anuceil nomeHanack LeHa n o6bem. Cnegyert 3aMeTuTb, YTO Npy f06aBNEHNN HOBOW 3asBKM,
KOraa npoMcxoauT NOMCK HyNeBbIX 3anucel, cucTeMa MOXeT BbiopaTh CryyaliHbli repliD, T.e. He hakT, 4TO NPOM3oAET anaeiT 3anucu
c repllD=1, a He c replID=2.

replIib=1 replRev=>5 isin_id=12345 price=5 volume=10 moment='12:00:01" dir=1
CmakaH:

12345

volume | price | volume

10 5

2. Bpems 12:00:02. MNossunack 3asBka Ha NOKYMKy C LeHoW 4 n o6bemom 10. MpuxoauT angent 3anmcu.
replID=2 replRev=6 isin_id=12345 price=4 volume=10 moment='12:00:02" dir=1

CmakaH:

12345

volume | price | volume

10
10

3. Bpems 12:00:03. MNosBunack 3asBka Ha NPOAAXY C LieHOoW 8 n o6bemom 10. MpuxoguT angenT 3anmcu.
replID=3 replRev=7  isin_id=12345 price=8 volume=10 moment='12:00:03"' dir=2

CmakaH:
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12345

volume | price | volume

8 10
10 5
10 4

4. Bpewms 12:00:04. MosiBunack 3asBka Ha MPogaxy € LEeHON 7 n o6bemom 10. MNpuxogut angent 3anmcu.

replID=4 replRev=8 isin_id=12345 price=7 volume=10 moment="'12:00:04" dir=2

CmakaH:
12345
volume | price | volume
8 10
7 10
10 5
10 4

5. Bpems 12:00:05. NosBunack elle ogHa 3asBka Ha MOKYMKy C LeHOoW 4 n o6beMom 5. MNpuxoauT angenT 3anucn. Y 3asBku ¢ LEeHOW 4,
T.e. c replID=2 n3meHuncsa o6bvem.

replID=2 replRev=9  isin_id=12345 price=4 volume=15 moment='12:00:05" dir=1

CmakaH:
12345
volume | price | volume
8 10
7 10
10 5
15 4

6. Bpems 12:00:06. Yganunacse/cBenach 3asiBka Ha NOKYMKy € LieHoi 5 1 o6bemom 10. Mpuxoaut angeiiT 3anucn. 3HaueHus LieHbl 1 o6bema
06Hynunucb ana repliD=1, Tak Kak Takoil 3asBk1 GoMblUe HET.

replIp=1 replRev=10 isin_id=12345 price=0 volume=0 moment='12:00:06" dir=1

CmakaH:

12345

volume | price | volume

8 10
7 10
15 4

7. Bpemsi 12:00:07. MosiBuNach 3asiBka Ha NoKynky ¢ LeHol 5 n o6bemom 8. MpuxoauT angeiT 3anucu.

replib=1 replRev=11 isin_id=12345 price=5 volume=8 moment='12:00:07" dir=1

CmakaH:
12345
volume | price | volume
8 10
7 10
8 5
15 4

8. Bpems 12:00:08. MNosBuiack 3asaBka Ha NOKYNKy ¢ UeHo 6 n o6bemom 10. MpuxoanT angenT 3anncu. 3anuch C LeHol 4 Tenepb He
BXOAMT B CTakaH, OHa 3aMeHeHa Ha LieHy 6.
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replIbD=2 replRev=12  isin_id=12345 price=6 volume=10 moment='12:00:08"' dir=1
CmakaH:
12345
volume | price | volume
8 10
7 10
10 6
8 5
15 4

9. Bpems 12:00:09. Yaanunace/ceenach 3asiBka Ha MOKYnKy C LeHol 6 n o6bemom 10. Mpuxogut angent 3anucu. 3asska C LEeHOoW 6
yAaneHa, No3ToMy B CTakaH BO3BpaLlaeTcs 3asBka C LieHol 4.

replIb=2 replRev=13 isin_id=12345
CmakaH:
12345
volume | price | volume
8 10
7 10
8 5
15 4

Tabnuupl:

4.12.1. Cxema gaHHbIX

* position - Mo3unuuy KAMeHToB 1 Bpokepckux Prupm

¢ position_sa - Mo3nuun ypoBHA PacuétHoro Koga

* sys_events - Tabnuua co6bITHi

Tabnuua coaepXuT MHCHOPMALIMIo O NO3ULMSIX KTMEHTOB 1 BO.

4.12.1.1. Ta6nuua position: Mo3nuun KNNEHTOB

Ta6n. 33. Monsa Taénuubl position

price=4

volume=15 moment='12:00:09' dir=1

4.12. Notok FORTS_POS_REPL - UHhopmauua o nosmuyuax (Type=l)

Mone Tun OnucaHune

repllD i8 CnyxebHoe nosne nogcucTeMbl penmkalmm

replRev i8 CnyxebHoe none noAcucTeMbl pennkaumm

replAct i8 CnyxebHoe none nogcucTemMbl penkaumm

client_code c7 Kog knneHTa

isin_id i4 YHVKasIbHbI YAC/IOBOW NAEHTUUKATOP NHCTPYMEHTA

Xpos i8 Tekywasa no3nuns

xbuys_qty i8 KonnuecTtsBo KynsieHHbIX KOHTPaKTOB B XOfe Ceccun

xsells_qty i8 KonmyecTBo NpoAaHHbIX KOHTPaKTOB B XO4€ ceccum

xopen_qty i8 KonnuectBo no3uuuii Ha Havano ceccum

waprice dl6.5 YueTHas ueHa nosvuum

net_volume_rur d26.2 HeTTo-060p0T NO cAenkam 3a ceccuto B py6nsx. MNpogaxu yunTbiBaoTcs €
NOSIOXUTENBHBIM 3HAKOM, & MOKYMKW C OTpULaTe/bHbIM.

last_deal_id i8 Homep nocnegHeli caenku

last_quantity i8 O6beM NO3MLMN HA MOMEHT OKOHYaHUA MPOMEXYTOYHOTO WU BEYEPHEro
KVpuHra

account_type i1 e 1-panabd
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Mone Tun

OnucaHue

* 2 - [NA KNneHTa

4.12.1.2. 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. NMona Ta6énuubl rates

Mone Tun OnucaHune

repliD i8 CnyxebHoe nosie NoacuUcTeMbl penmkalmm
replRev i8 CnyxebHoe none nofcucTeMbl pennkaumm

replAct i8 CnyxebHoe nose nogcucTeMbl penmkawmm

rate_id i4 M aeHTudmkaTop BasTioThl niarexa

curr_base cl5 Kogf 6a30BOii BasHOTbI

curr_coupled c15 Kop, conpsixéHHoW BasoTbI

radius d16.5 Paanyc nameHeHus UeHbl nHaMKaTopa B npoueHTax

4.15.1.2. Ta6nuua fut_sess_contents: CnpaBO4YHUK TOPryeMbIX UHCTPYMEHTOB (thbiouepcbl)

Ta6nvu_|,a COAEePXNT cnpaBOYHUK MHCTPYMEHTOB, Ha3Ha4Y€HHbIX K TOpram B CECCUI0.

Ta6n. 42. Nona tTa6nuybl fut_sess_contents

Mone Tun OnucaHne

repliD i8 CnyxebHoe none nogcucTeMbl pennkaumm

replRev i8 CnyxebHoe nose nogcucTeMbl penmkalmm

replAct i8 CnyxebHoe none nofAcucTeMbl pennkaumm

sess_id i4 MaeHTndmkaTop TOpProBoii ceccum

isin_id i4 YHVKa/IbHbIN YACTOBOW NAEHTUMNKATOP NHCTPYMEHTA

short_isin c25 KOopoTKWiA CUMBO/bHBIN KOA, MHCTPYMEHTA A4/19 MHPOPMALMOHHbIX CUCTEM

isin c25 CVMBO/IbHbIN KO MHCTPYMEHTA

name c75 HavmeHoBaHVe MHCTpyMeHTa

inst_term i4 CwmelleHmne ot crnota

base_contract_code c25 Kof 6a30BOro aktuea.

limit_up dl6.5 BepxHuUiA NUMUT LieHbI

limit_down d16.5 HWKHWIA TMMAT LEHbI

settlement_price_open d16.5 PacueTHas LeHa Ha Havasno 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 dl6.5 CTOUMOCTb LUara LeHbl

last_trade_date t [lata oKkoH4YaHus o6palLeHnss UHCTPYMEHTA.

is_spread i1 Mpu3Hak BXOXAEHNA dhblovepca B MeXMecsayHbIl cnped. 1 — sxoauT; 0 —
He BXoauT

d_exp_start t [Jata Hayana NcnosHeHNs1 MHCTPYMEHTa

percent_rate dé.2 MpoueHTHan cTaBka A1 pacyeTa BapuaLVoHHOV MapXu No MPOLEHTHbIM
hbtovepcam

settlement_price d16.5 PacyeTHas LieHa nocse NocnegHero KIMpuHra.

signs i4 Mone npusHakos

is_trade_evening i1 Mpu3HaKk TOProBny B OCHOBHYO W/WAW LONONHUTEBbHYO CECCUID

ticker i4 YHuKasbHbIN YncioBoii ko MnasHoro Cnota

state i4 CocCTOosiHME TOProB/IN MO UHCTPYMEHTY

multileg_type i4 Tun cBA3KK

legs_qty i4 KonnuectBo MHCTPYMEHTOB B CBA3KE

step_price_clr dl6.5 CTOUMOCTb LIara LieHbl BEHEPHETO K/IMPUHIa

step_price_interclr d16.5 CToMMOCTb Lara LieHbl MPOMEXYTOYHOTO KMpUHra
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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 yunTbiBaTb PUCKA MEXMECSAYHOTO cnpeja no npasusy "nonyHeT-
T70". 1 - ga; 0 — HeT.

tas_base_fut_isin_id i4 MpeHTtndpmkatop (isin_id) BA-hbtouepca ans TAS-hbrodepca (B mekywel
Bepcuu HeAOCMyriHo)

trade_mode_id i4 M aeHTudmkaTop pexviMa Topros

group_mask i8 ButoBas macka rpynm, B KOTOpble BXOAUT UHCTPYMEHT

MpumeyaHus:

* CoOCTOsiHVEe Ceccum MMEeET NPUOPUTET Haf, COCTOSAHNEM MHCTPYMeHTA. To eCTb, eC/iv CECCUS HAXOAUTCS B COCTOSAHUN «MPUOCTaHOB/IEHa»
NN «3aBepLueHa», To Mo BCEM UHCTPYMEHTaM Hefb3s TOproBaTtb, HE3aBMCUMO OT 3HaYeHUs state B UHCTPyMEHTE.

* [lone state MOXeT NpPUHUMATL CriefytoLmne 3HauYeHns:

Ceccuist Mo aTOMy MHCTPYMEHTY HasHauyeHa. Henb3a ctaBuTb 3adBKU, HO MOXHO YAA/IATb N0 3TOMY MHCTPYMEHTY.
Ceccus no 3TOMy MHCTPYMEHTY UAET. MOXHO CTaBUTb U YAANIATL 3asABKM MO 3TOMY MHCTPYMEHTY.

MprocTaHoBKa TOPros Mo BCEM MHCTPYMEHTaM. Henb3a cTaBuTb 3asBKW, HO MOXHO YA IATh.

Ceccus Mo 3TOMy MHCTPYMEHTY NPUHYAMTENLHO 3aBepLueHa. Henb3sa CTaBuTb U yAaNsATb 3a8BKU N0 3TOMY UHCTPYMEHTY.
Ceccusa no 3ToMy MHCTPYMEHTY 3aBepLUeHa Nno BpemeHu. Henb3s cTaBuTb 1 yaaisaTh 3asBKU M0 3TOMY UHCTPYMEHTY.
lMpuoctaHoBKa TOProB No 3TOMY UHCTPYMEHTY. Henb3a CTaBUTb 3asiBKW, HO MOXHO YAasATb N0 3TOMY UHCTPYMEHTY.
CrapToBaUl ayKLMOH OTKPLITUSA MO 3TOMY MHCTPYMEHTY. MOXHO CTaBUTb U YAANATL 3asBKW MO 3TOMY UHCTPYMEHTY.
AYKUMOH OTKPbITUSA MO 3TOMY UHCTPYMEHTY 3aBepLUEH.

Ceccus no 3TOMY WHCTPYMEHTY UAeT. MOXHO CTaBUTb 3asiBKU B 3aKpbITUE N0 3TOMY UHCTPYMEHTY.

© 00 N o g b W N P O

AYKLUVIOH OTKPbITUS MO 3TOMY MHCTPYMEHTY MAET. MOXHO CTaBUTb 3asiBKV B 3aKPbITVE MO 3TOMY VHCTPYMEHTY.

« [None signs saBnsieTcs 6GUTOBOI MAacKON N MOXET NPUHUMATL CrefytoLme 3HaYEeHUS:

0x1 Mpu3Hak TOProeax B AOMNOMHUTENBHY TOPrOBYO CECCUI0 (BEUEPHIO/YTPEHHIOH)

0x10 Mpr3HaK aHOHUMHOV TOProBAn

0x20 Mpr3HaK HeaHOHUMHO TOProBx

0x40 Mpu3HaK TOProBM B OCHOBHYIO CECCUI0

0x100 Mpu3HaK MHCTPyMeHTa-CBA3KN

0x200 Pbrouepc

0x4000 OpHOAHEBHbIN hbloYepCHbIVi KOHTPaKT ¢ aBTonposnoHraumeli (CFD - Contract for difference)

0x10000 KaneHpapHblii cnpes,
0x40000 Mpu3Hak KonnarepasbHOro MHCTpyMeHTa
0x80000 VcnonHeHne B BeYEPHWIA NN NPOMEXYTOUHBIVA K/TUPUWHT:
o 0 - BEeYEPHUIA KNNPUHT
0 1 - NPOMEXYTOUHbIV KNMPWHT
0x100000 TAS-thbtouepc (B mekyuwjeli sepcuu HeoCmyIiHo)
* Mone multileg_type MOXET NPUHUMATb CeayoLMe 3HaAYEHUS:

0 OOGbIYHBIA MHCTPYMEHT - He CBsi3Ka
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3 KaneHngapHblii cripep,

» Mone is_trade_evening MOXeT NPUHMMAaTL CrieaytoLime 3HaUYeHNs:

0 VIHCTpyMmeHT He TopryeTtcs

1 VIHCTpYMEeHT TopryeTcsi B AONO/IHUTENbHYH CECCUIO

2 VIHCTpYMEHT TOpryeTcsi B OCHOBHYO CECCHI0

* 3HayeHve nonsa roundto B TEXHUYECKUX caenkax UCnosiHeHUA MOXET coAepiKaTb pa3Hoe KO/IM4eCTBO 3HAKOB nocne 3ansaToi. 370 3aBMUCUT

oT CI'IeLI,VICbVIKaLWIVI KOHTpaKTa.

* MNone trade_mode_id MOXeT NpUHMMATb CNeaytoLLme 3HaYeHUs:

1  dbloyepchbl, aHOHUMHbI
2 ®bloyepchl, aapecHblii
3 OnuMoHbI, aHOHUMHBII

4 OnuWoHbI, aipeCHBIN

14 KaneHgapHble cnpegbl, aHOHUMHbII

15 KaneHgapHble cnpeabl, aapecHblii

16 TMepeHoc pucka, agpecHsbli

17 KonnartepasibHblil, aapecHbIii

18 KOHTpakT Ha pasHuuy LieH, aHOHUMHBbIi

19 KOHTpaKT Ha pasHuUy LieH, afipecHbIii

« [None group_mask sBnsieTca GUTOBOW MaCKoOl 1 MOXET NPUHUMATL Crefytolme 3HaYeHns:

0x1 CsobogeH

0x2  MMepenonHenue HaltGroupMask

0x4 3anper Toprosarb B AONOMHUTENbHYIO CECCUI0

0x10 WcnonHeHwue B MK (nocTtaska)

0x20 XasibTbl, CBSA3AHHbIE C AVUCKPETHLIMW ayKLMoHamMn

4.15.1.3. Ta6nuua fut_vcbh: CnpaBoyHUK TOpryembix akTuBoB (thbrovepchbl)

Ta6nV|u,a COAEePXNT CnpaBOYHUK 6a30BbIX KOHTPaKTOB A/19 NHCTPYMEHTOB.

Ta6n. 43. Monsa ta6nuubl fut_vcb

Mone Tun OnucaHne

repliD i8 CnyxebHoe none nogcucTembl penkaumm

replRev i8 CnyxebHoe none nogcucTeMbl pennkaumm

replAct i8 CnyxebHoe nosne nogcucTeMbl penmkalmm

base_contract_code c25 Kog, 6a30Boro akTuBa.

name c75 HanmeHoBaHue

exec_type cl Twn ncnonHeHusa

curr c3 BasntoTta KoTMpoBaHus

trade_scheme cl dopma Topros

section c50 HavmeHoBaHue Cekuun

rate_id i4 MpaeHTndmkaTop kypca

base_contract_id i4 UncnoBoii naeHtTudmkaTop 6a3oBoro KOHTpakTa

SECCODE cl2 Kop, SECCODE Ta6nuubl SECURITIES wnto3a ASTS. 3HaueHue no ymors-
YaHuto NULL.

signs i4 Mone npu3sHakoB

negative_prices i1 Mpu3Hak orpaHnyeHns oTpuLaTenbHbIX LEH.

option_model i1 Mogenb LeHoobpa3oBaHus ONUMOHOB.

137



10.10.2024 PLAZA Il wnto3 Bepcua 7.30

Mone Tun OnucaHune

asset_class i4 Tvn 6a30BOro akTMea.

board_md c4 MaeHTudmkatop pexvma topros SECBOARD u3 wnio3a ASTS.
MpumeyaHus:

« [Mone exec_type MOXET NPUHUMATb CNneaytoLmne 3Ha4eHNs:
| PacueTHbIl
T TlocTaBka akuuii yepes ToproByto cuctemy ASTS
D ToctaBka Apyrm cnoco6om (B faHHOe BPeMs He 1CMOob3yeTcsl)
* [one trade_scheme MOXeT NpyHUMaTh Crefylolme 3HaveHns:
F C nonHbim obecneyeHvriem
G C 3asi0rom
« [one signs siBNSieTcA GUTOBOV MAcKOl 1 MOXET NPUHUMaTL CefyoLne 3HaYeHUs:
0x1 WcnonHeHwe B BEYEPHWI MW NPOMEXYTOUHBIN KAVPWHT: O - BEYEPHWI KIMPUHT; 1 - NPOMEXYTOUHbIA KTNPUHT
0x2 Tlpu3HaK OTHECEHWUA MHCTPYMEHTa K MHOCTPaHHbIM: O - He MHOCTPaHHBIiA; 1 - NHOCTPaHHBbIN
0x4 TMpusHak TAS-thbiodepc: O - He TAS-obtovepc; 1 - TAS-hbtouepc (B mekywel sepcuu HEA0CMYIHO)
 [one negative_prices MOXeT NPUHUMATL CNneaytolye 3HaYeHus:
0 LleHbl doblouepcoB, LieHOBbIE FPaHuLbl U CTPalikn OMLUVYIOHOB OrpaHNYeHbl NONOXUTENbHBIMW 3HAYEHNSMN
1 UeHbl dhblo4epcoB, LEeHOBbIE rPaHuLibl U CTPAiKL ONLMOHOB HE OrpaHnYeHbl
« [Mone option_model MOXeT NpMHMMaTh CNeayoLme 3Ha4YeHus:
0 Mogenb bnaka-Loyn3a
1 Mogens bawense
 [one asset_class MOXeT NpuHUMaTh creayoLye 3HaueHus:
Axums
Bantota
Ob6nurauus

MHpekc

a b wWw N P

Tosap
6 TlpoueHTHas cTtaBka
4.15.1.4. Ta6nuua fut_instruments: CnpaBOYHUK MHCTPYMEHTOB

Tab6n. 44. Nonsa Taénuybl fut_instruments

Mone Tun OnucaHune

repliD i8 CnyxebHoe nose nofcucTeMbl pennkawmm

replRev i8 CnyxebHoe none noAcucTeMbl penimkawmm

replAct i8 CnyxebHoe none nogcucTembl penkaumm

isin_id i4 YHVKa/TbHbIN YACOBOW UAEHTUMNKATOP NHCTPYMEHTA
short_isin c25 KOpOTKMiA CUMBO/bHBIN KO, UHCTPYMEHTA A/19 MHPOPMALMOHHbIX CUCTEM
isin c25 CVMBO/IbHbIN KO MHCTPYMEHTA

name c75 HavmeHoBaHve NHCTpYMeHTa

inst_term i4 CwmelleHune ot crnota

base_contract_code c25 Koz 6a30BOro akTuea.

settlement_price_open d16.5 PacueTHas LeHa Ha Hayasno ceccuu.

roundto i4 KonnyecTBo 3HaKOB Mocrie 3ansaToli B LeHe

min_step d16.5 MWHMMasTbHBIN War LeHbl
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Mone Tun OnucaHune

lot_volume i4 KonuuecTtso eanHuL, 6a30BOro aktmsa B MHCTPYMEHTe

step_price d16.5 CTOUMOCTb LUara LieHbl

last_trade_date t [ata okoH4YaHus o6palleHnss UHCTPYMEHTA.

is_spread i1 Mpu3Hak BXoxaeHusi hblovepca B MeXMecsUHbI cnpeq. 1 — sxogut; 0 —
He BXoauT

d_exp_start t [ata Hayana NCrnonHeHNs NHCTPYMEHTa.

percent_rate d6.2 MpoueHTHas cTaBKka [/ pacyeTa BapuaLMoOHHOK MapXu Mo NPOLEHTHbLIM
hbtovepcam

settlement_price d16.5 PacyeTHas LeHa nocsne nocnegHero KNnpuHra.

signs i4 Mone npusHakoB

multileg_type i4 Tun cBA3KK

legs_qty i4 KonnyecTBo MHCTPYMEHTOB B CBSI3Ke

step_price_clr dl6.5 CTOUMOCTb Liara LieHbl BEHEPHETO K/IMPUHIa

step_price_interclr d16.5 CTOMMOCTb Lara LieHbl MPOMEXYTOYHOIO K/IMPUHTa

step_price_curr d16.5 CTOMMOCTb MUHMM&J/IBHOTIO LUara LieHbl, BblpakeHHasn B BastoTe. Mcnosb-

3yeTcA ANA KOHTPaKTOB C payeTamMu B BaslloTe, ANA py6r|eBb|x KOHTPaKTOB
3HaueHve CoBMajaeT co step_price.

pctyield_coeff d16.5 KoathdmumeHT Ans BbIYUCIEHNSA LOXOAHOCTU MO hbloyepcam Ha NpoLeHT-
Hble CTaBKu

pctyield_total d16.5 Cymma CTaBOK /151 BbIYUCIEHUS [OXOAHOCTU NO obloyepcam Ha NpoLEeHT-
Hble CTaBKu

series_type cl Tvn cpoYHOCTM thbtodepca. M - MecsUHbIN; Q - KBapTaslbHbINA.

enforce_ims_half_netting i1 Mpu3HaK yunTbiBaTb PUCKA MEXMECSAYHOTO cnpeja rno npasusy "nonyHeT-
T10". 1 - ga; 0 — HeT.

tas_base_fut_isin_id i4 MpeHTtndpmkatop (isin_id) BA-hbtouepca ans TAS-hbrodepca (B mekywel
Bepcuu HeAOCMYyIriHo)

trade_mode_id i4 MaeHTudmkaTop pexviMa Topros

group_mask i8 ButoBas macka rpynm, B KOTOpblE BXOAUT UHCTPYMEHT

Mpumeyanus:

* 3HayeHwue nons roundto B TEXHUYECKUX caenkax UCnosiIHeHA MOXET coAepXKaTb pa3Hoe KO/IM4eCTBO 3HAKOB nocne 3ansAToi. 370 3aBMUCUT
oT CI'IeLI,VI(*)VIKaLWIVI KOHTpaKTa.

« [Mone trade_mode_id MOXET NpUHMMAaTb CNeayoLme 3Ha4YeHus:
1  ®bloyepcbl, aHOHUMHbIIA
2 ®bloyepchbl, aApecHbIii
3 OnuMOHbI, aHOHUMHBIA
4 OnuWoHbI, aipeCHBI
14 KaneHgapHble cnpefbl, aHOHUMHbIN
15 KaneHgapHble cnpeabl, aapecHblii
16 TepeHoC pucka, aapecHsbli
17 KonnatepasibHblil, aApecHbIl
18 KOHTpakT Ha pasHuLy LieH, aHOHVMHbI
19 KOHTpaKT Ha pasHuuy LieH, afipecHbIii
« lMone group_mask siBnseTca 6UTOBOI Mackoli 1 MOXET NPUHUMATL CNefyoLime 3HaUYeHNs:
0x1  CsobogeH
0x2  MMepenonHenue HaltGroupMask
O0x4  3anpet TOprosarb B AOMOHATENbHYIO CECCUIO

0x10 WcnonHeHwne B MK (noctaeka)

139



10.10.2024 PLAZA Il wnto3 Bepcua 7.30

0x20 XasibTbl, CBSA3aHHbIE C AVUCKPETHLIMW ayKLMoHaMN
4.15.1.5. Ta6nuuya fut_bond_registry: CnpaBo4yHNK napameTpoB CNOT-akKTUBOB

Ta6n. 45. NMona ta6nuubl fut_bond_registry

Mone Tun OnucaHve

repllD i8 CnyxebHoe nose nogcucTeMbl penmkawmm

replRev i8 CnyxebHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe nosie NoacuUcTeMbl penmkalmm

bond_id i4 YHWKasIbHbIA YNCI0BOI MAEHTUGIMKATOP CNOT-aKTyBa
small_name c25 CVMBO/IbHbIN KOZ, CNOT-aKTBa

short_isin c25 ISIN Kog, akumn/BbINyck obnurauumn/kog BasioThbl
name c75 HavmeHoBaHue croT-akTmsa

date_redempt t [Jarta norawenusa obnvraummn (NULL gns octasnbHbIX)
nominal d16.5 HomuHan obnurauum/akumm

bond_type i4 Tun: akums/obnuraumsi/santota

year_base i2 Basa pacueta (yC/10BHOE KOIMYECTBO AHEN B rogy)
MpumeyaHus:

« Mone bond_type siBNsieTcA GUTOBOI MACKOI 1 MOXET NMPUHUMATb CriefytoLne 3HaueHUs:

Ox1 Akumnsa
0x2 O6nurauns
0x4 O6nuraumsa ¢ amopTtusaumei

0x800000 BasoTta

Tab6n. 46. Nona Ta6nuubl dealer

4.15.1.6. Ta6nuya dealer: CnpaBOYHUK thupm

Mone Tun OnucaHve

repllD i8 Cnyxe6bHoe none noAcucTembl penkaumm

replRev i8 CnyxebHoe nosie NnoacucTeMbl penmkalmm

replAct i8 CnyxebHoe nosne nofAcucTeMbl pennkaumm

client_code c7 Kof knneHTa

name c200 HaunmeHoBaHve dmpmbl

rts_code c50 Kog PTC chmpmbl

signs i4 Mone Npu3HaKoB. 4 - pexumM 6510K1PoBKM AgMmuHMUCTpaTopa Toproeoi Cu-
CTeMbl, 8 - pexum 6/10k1poBKy MaBHoro Tpeliaepa PacyeTHo ®rpMbl

status i4 Mpu3Hak 060co06neHHOCTM pasgena

transfer_code c7 Kop cueTa Ansa nepeHoca no3vumm

exp_weight d3.2 Bec cueHapves akcnvpauun ans b® B ntorosom NO. byaet npyMeHeH B
BEUEPHWIA KTMPUHT

num_clr_2delivery i4 KonuyecTBo KMPUHIOB A0 3KCnupauuy A8 Hayana pacyeta cueHapues
aKcnupauum no 6®. byaeTt npuMeHeH B BEUEPHUIA KNNPUHT

margin_type i1 Pexum MapxuposaHus no pasgenam b®. 3 - NonyHetTo, 4 - HeTTO. Byaer
NPYMEHEH B BEYEPHWIA KITMPUHT

calendar_spread_margin_type i1 Tun MapXupoBaHns KaseHgapHbIx cnpegos A1 noptdens b®. 3 - MNony-
HeTTo, 4 - HeTTo. ByAeT NpUMEHEH B BEYEPHUIA KNMPYIHT

num_clr_2delivery_client_default i4 KonmyecTBO KIMPWHIOB 40 3KCAMpauun 418 Havasna pacyeta cleHapveB
3KCNMpaLmmn No KAMEeHTaM - 3HadeHne Nno ymonuanuio. byaet npumexeH B
BEUEPHWIA KTMPUHT

exp_weight_client_default d3.2 Bec cueHapues akcnupauum B UToroBom O NSt KIMEHTCKUX pas3genos -
3HaYeHne No YMoNYaHwio. byfeT NpUMEHEH B BEHEPHUIA KNIMPUHT

coeff_im d16.5 KoadpchumeHT ntorosoro MO ans 6®. byaet npyMeHEH B BEYEPHUIA Ku-
PVHT.
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Mone Tun OnucaHue

check_limit_on_withdrawal i1 Mpoeepka pgocTatouHocTn obecneveHns no BP npu BBOAe/BbIBOAE
cpeacts. 1 - [a, 0 - Het

limit_tied_money i1 CooTBeTcTBME TOProsoro numuTta B® cymme cpencts Ha pasgenax bo.
1 - MopaepxmBatb cooTBeTcTBME, 0 - HesaBucUMBIA (BUPTYasibHbIA) n-
MWT. BUpTyasibHbIi TMMUT NO pe3ynbTatam BeHepHEro KNMpUHIa MeHseTcs
TONbKO Ha BeNMYUHY foxofalyobiTka. ByaeT nprMeHeH B BEYEPHWA Knn-

PWHT

limits_set i1 lMpoBepka goctaroyHocTu immuTa no 6@ npu noctaHoske 3asBoK. 1 - fla,
0 - Het

no_fut_discount i1 dnar 3anpeLleHns NCnob30BaHNA CKMAKW Mo blouepcam 15 noptdens
B®. 1 - 3anpert, O - HeT. ByaeT npuMeHeH B BEYEPHWIA KIVPUHT

no_fut_discount_client_default i1 dnar 3anpeLyeHns NCnosb30BaHNsA CKMAKN No diblodepcam A5 KNINMEHTOB -
3HaueHne no ymonyaxuto. 1 - 3anper, 0 - HeT. ByaeT npuMeHeH B BEYepPHWii
KVPWHT

firm_id cl2 Kof, YyacTHMKa TOProB Ha CPOYHOM pPbIHKE

tm_name c200 HaunmeHoBaHve YyacTHUKa TOpros

short_option_minimum_charge_ratio| d5.3 MHanBnayanbHblin koadhduumeHT Beca cueHapms SOMC.

ics_margin_type i1 Tun MapXUpoBaHNS MEXKOHTPaKTHbIX cnpefos. 3 - [onyHeTTo, 4 - HeTTo
MKC.

order_allowed_in_morning_session |il [JocTtyn K TOpram B YTPEHHIO TOProBY CECCUIO0.

MpumeyaHus:

« [one status siBNsieTCA GUTOBOV MaCKOWi:
o 0x01 - bpokepckas coupma Y
o 0x02 - O6ocobneHHasn bpokepckas cupma (OBP)
o 0x100 - b® ans kaveHTa - PUANYECKOro imua
o 0x200 - B® ans knueHTa - HepesngeHTa
o 0x10000 - HKL}
o 0x20000 — Cob6cTBeHHast Bpokepckas dnpma
o 0x40000 — KnueHTckas Bpokepckas cvpma
o 0x80000 - Cneub®
[Opyrve 6uUTbl cogepxar TeXHUYeCKy MHhopMaLmio

« Mone order_allowed_in_morning_session MOXET NPUHMMATb CAeAYHLME 3HAYEHUST:
0 [JocTyn K TOpram B YTPEHHIOK TOPTOBYH CECCUI OrpaHnyeH. 3anpeLLeHbl TOProBble onepawmm, Kpome onepauuii CHATUS 3asiBOK.
1 [ocTyn K TOpram B YTPEHHIOK TOPrOBYH CECCUI0 paspeLLeH.

4.15.1.7. Ta6bnuua sys_messages: CooOLLeHNs1 TOProBO CUCTEMbI

Ta6n. 47. Nona Tabnuubl sys_messages

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTembl penkaumm
replRev i8 CnyxebHoe none nofcucTeMbl pennkaumm
replAct i8 CnyxebHoe nose nogcucTeMbl pensmkalmm
msg_id i4 YHVKabHbIN nAEHTUMKATOP CO0bLLEeHNA
lang_code c8 A3bIK COOOLLEHNS

type_id i1 Tun coobLueHns

moment t Jata 1 Bpems peructpauum coobLleHus
text c255 KpaTtkunit TeKCT coobLieHns

urgency i1 Mpu3sHaK CPOYHOCTH COOBLLEHNS

status i1 Craryc coobLeHuns
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Mone Tun OnucaHue

message_body ¢c4000 MMONHbIA TEKCT COOBLLEHMS

Tunbl COOBLLEHWIA:

type_id TeKcT Wab/ioHa Co06LEeHUA

4 YBaxxaeMmble KNMEeHTbI, €C/N LieHa OCTaHeTCA Ha TekyLLeM ypoBHe B TeyeHne #ShiftTimeMin# MuHyT, To Toprun dobtoyepca-
My #B®# 6yayT npuoctaHoBneHbl Ans #HomepPaclumpenns# paciumnpenus #MPAHVLA#Hel rpaHuLbl Anana3oHa OLeH-
Ky LeHoBOro kopugopa v #PVICKOB#.

5 Topru chbtouepcamm #65# npnoctaHoBneHbl Ana #HomepPacwvpenns# pacwmnperus #FPAHLA#Hel rpaHnupl avana-
30Ha OLIeHKM LieHoBOro kopugopa n #PNCKOB#.

6 Toprn chbtodepcamu #b®# B0o306HOBNEHbI. HoBble #PAHVILIA#HVWE ueHOBble rpaHuubl cocTasnstoT: #UpCotir/
DownCotir#, HoBas ctaBka #NEWRATE#.

CpepctBa O coctasnsoT #AmountGO# #valuta#, nsmeHeHune Kk npegbiayiemy aHo #DiffAmountGO# #valuta#.

Topru pbtoyepcamu #b5®# NpUoCTaHOBNEHDI.

Topru dbtouepcamuy #5®# BO30OHOBNEHBI.

11 CnnCoK y4aCTHUKOB, MPeAoCTaBAAIOLMX KOTUPOBKY Ha 60nblune o6bemsl - https://www.moex.com/s2996

12 BHumaHne! CerogHs nocnefHuii AeHb obpawieHns u akcnupauun #TEKYLWMECALH #HEAENbHbBIE?HenenbHbIx#
#AMEPUKAHCKUNX/EBPOMENCKNX# #MAPXXUVUPYEMbIX/MPEMUWA/IbHbIX# #PACYETHbBIX/MOCTABOUYHbIX# on-
LIMOHOB Ha akuumn (#bd#).

13 Ceiiyac MOXHO CHVMMaTb 3as1BKM.

14 Hauano texHuyeckoro nepepsisa B 14:00.

15 Topru B0306HOBSITCA B 14:05. Ceilyac MOXXHO CHUMATb 3as1BKU.

17 Kypcbl BanoT gnsi pacyeta Bapmapku u TO B gHeBHOW knupuHrosoii ceccun: CAD=51.88280, CHF=76.18050,
EUR=75.59800, GBP=84.79190, HKD=9.03970, JPY=0.53061, TRY=3.75870, USR=71.83600.

18 Kypcbl BantoT ans pacdeta Bapmapxu un O B BeuepHeit knupuHrosoii ceccum: CAD=51.88280, CHF=76.18050,
EUR=76.22500, GBP=84.79190, HKD=9.03970, JPY=0.53061, TRY=3.75870, USR=72.08270.

19 OnpegeneHa LeHa UCMONMHEHUS...

20 BHyumaHue! CerogHs B NPOMKANPUHT UCTIONHAETCA. ..

500 CBOOGO/HBIN TEKCT A5 LUTATHbIX COOBLLEHWIA

501 CBOOGOHBIN TEKCT A1 HELUTATHbIX COOBLLEHWIA

4.15.1.8. Ta6nuua opt_sess_contents: CnpaBoYHUK TOPryeMbIX MHCTPYMEHTOB (ONUUOHbI)
Ta6nvu_|,a COAEePXNT cnpaBOYHUK MHCTPYMEHTOB, Ha3HAY€HHbIX K TOpram B CECCUI0.

Tab6n. 48. Mona Tabnuybl opt_sess_contents

Mone Tun OnucaHne

repliD i8 CnyxebHoe none nogcucTembl penkaumm

replRev i8 CnyxebHoe none nogcMcTeMbl pennkaumm

replAct i8 CnyxebHoe nose nogcucTeMbl penmkalmm

sess_id i4 MaeHTndomkaTop TOproBoii ceccum

isin_id i4 YHVKaJTbHbIN YACTOBOW UAEHTUMUNKATOP NHCTPYMEHTa

isin c25 CVMBO/IbHbIN KO UHCTPYMEHTA

short_isin c25 KOpOoTKMiA CUMBO/bHBIN KO, MHCTPYMEHTA A4/19 MHPOPMALMOHHbIX CUCTEM
name c75 HavmeHoBaHve MHCTpYMeHTa

base_contract_code c25 Kof 6a30BOro akTuea.

fut_isin_id i4 KoZ dobro4epCHOr0 NHCTPYMEHTA

settlement_price_open d16.5 PacueTHas LeHa (TeopeTuyeckas LeHa OnuuoHa) Ha Hayasio ceccum.
base_im_covered_sell dl6.2 Basosoe 'O nog ofHy NOKPbITYHO No3uuuio nognucuvka (pyo).
base_im_sell d16.2 Basosoe 'O nog ogHy HEMOKPLITYHO No3uumio nognucuvka (pyo).

put i1 Tun onuwuoHa. 0 - Call onuwnoH,1 - Put onuuoH

strike d16.5 LleHa cTpalik

roundto i4 KonnuectBo 3HaKoB nocsne 3anaToli B LeHe

last_trade_date t [lata oKkoH4YaHus o6palLeHnss UHCTPYMEHTA.
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Mone Tun OnucaHune
signs i4 [Mone npusHakos
settlement_price d16.5 PacyetHas ueHa (TeopeTnueckas LieHa onuuoHa) nocne nocaefHero K-
puwHra.
base_im_buy dl6.2 Basosoe 'O nog, NoKynky Mapxmpyemoro onumoHa.
option_series_id i4 M aeHTndmkaTop ONuUMOHHON cepun
state i4 CocTosiHMe TOProB Mo UHCTPYMEHTY.
trade_mode_id i4 MaeHTudmkaTop pexviMa Topros
group_mask i8 ButoBas macka rpynn, B KOTOpble BXOAUT UHCTPYMEHT
is_trade_evening i1 [Mpu3HaK TOProBAn B OCHOBHYO W/WAW LONOMHUTE/bHYH CECCUIO
MpumeyaHus:

« TMone signs sBNsIETCS GUTOBOI MAcKoii U NPUHUMAET ClieAyHoLLMe 3HAUEHNS:

0x1 Mpu3HaK TOProeav B AOMNOMHUTENbHY TOPrOBYO CECCUI0 (BEYEPHIO/YTPEHHIOH)

0x10 [Mpw3HaK aHOHUMHO TOProBN

0x20 [Npu3HaK HEaHOHVMHO TOProB/N

0x40 TMpu3HaK TOProB/IM B OCHOBHYH CECCUI0

« [lone state MOXeT NPUHMMaTL cneaytoLme 3HayeHua:

0
1

8

9

Ceccusi Mo 3TOMY MHCTPYMEHTY HasHaueHa. Henb3si CTaBUTb 3asiBKW, HO MOXHO YA&UISITb MO 3TOMY VHCTPYMEHTY.
Ceccyisi Mo 3TOMY UHCTPYMEHTY MAET. MOXHO CTaBUTL U YAANATh 3asIBKM N0 3TOMY UHCTPYMEHTY.

MprocTaHoBKa TOProB MO BCEM UHCTPYMEHTaM. Heflb3si CTaBUThb 3asiBKW, HO MOXHO YAaNATh.

Ceccus Mo 3TOMy MHCTPYMEHTY NPUHYAUTENBHO 3aBeplueHa. Henb3si CTaBUTh U yAansaTh 3asiBKv N0 3TOMY WHCTPYMEHTY.
Ceccus o 3TOMy MHCTPYMEHTY 3aBeplUeHa Mo BpeMeHW. Henb3si CTaBUTh U YAansTh 3asiBKv N0 3TOMY WHCTPYMEHTY.
MpriocTaHOBKa TOProB MO 3TOMY UHCTPYMEHTY. Henb3si CTaBUTh 3asiBKW, HO MOXHO YAQUISITb MO 3TOMY UHCTPYMEHTY.
CTapToBasT ayKLUMOH OTKPbITHS MO 3TOMY MHCTPYMEHTY. MOXHO CTaBUTb U YAANSATb 3asBKW MO 3TOMY UHCTPYMEHTY.
AYKLMOH OTKPbITUS MO 3TOMY MHCTPYMEHTY 3aBEpLUEH.

Ceccus No 3TOMy MHCTPYMEHTY MAET. MOXHO CTaBUTL 3asiBKM B 3aKPbITUE MO 3TOMY UHCTPYMEHTY.

AYKLVOH OTKPbITUSA MO 3TOMY MHCTPYMEHTY MAET. MOXHO CTaBUTh 3asiBKV B 3aKpbITUE MO 3TOMY UHCTPYMEHTY.

» Mone is_trade_evening MOXeT NPUHMMATL CrieAytoLImMe 3HAUYEHNS:

0
1

2

MHCTpYMeHT He TopryeTcsi
WVIHCTPYMEHT TOPryeTcsi B JOMNO/THUTENbHYI0 CECCUI0

MIHCTPYMEHT TOPryeTcsi B OCHOBHYH Ceccuio

* lNone trade_mode_id MOXeT NpUHMMAaTb CNeaytoLLme 3HaYeHUs:

1
2

14
15
16
17
18

19

®dbloyepcbl, aHOHUMHBI

®dbloyepchbl, aApecHbIii

OnNUMOHbI, BHOHUMHBI

OnuMOoHbI, aApPeCHbIi

KaneHgapHble cnpegsl, aHOHUMHbIN
KanengapHble cnpeasl, aapecHblii
MepeHoc pucka, aapecHbIi
KonnatepasibHblii, afpecHblii
KOHTpaKT Ha pasHuLy LeH, aHOHUMHbIV

KOHTpaKT Ha pasHuLly LieH, aapecHblii
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* TMone group_mask siBNsieTcsi 6UTOBOI MACKOW N MOXET NPUHUMAThL CefytoLie 3HaYeHNs:

0x1 CsobopeH

0x2 MepenonHeHve HaltGroupMask

0x4 3anpet Toprosarb B AONOMHUTENBHYIO CECCUI0

0x10 WcnonHeHwue B MK (noctaska)

0x20  XanbTbl, CBA3AHHbIE C AUCKPETHLIMY ayKLIMOHAMM

4.15.1.9. Ta6nuua opt_vch: CnpaBoUYHUK TOPryemMbiX aKTUBOB (ONLUUOHbI)

Ta6nV|u,a COAEPXUT CnpaBOYHUK 6a30BbIX KOHTPaKTOB A/17 NHCTPYMEHTOB.

Ta6n. 49. NMons Taénuubl opt_vch

Mone Tun OnucaHne

repliD i8 CnyxebHoe none nogcucTeMbl penkaumm
replRev i8 CnyxebHoe nosne nogcucTeMbl penmkalmm
replAct i8 Cnyxe6Hoe none noAcucTeMbl pennkaumm
base_contract_code c25 Kof 6a30BOro akTuea.

name c75 HanmeHoBaHve

exec_type cl Tvn ncnonHeHusa

curr c3 Bantota KoTMpoBaHua

trade_scheme cl dopma TOpros

rate_id i4 MpaeHTndmkaTop kypca

base_contract_id i4 Uncnooii naeHtTudmkaTop 6a3oBoro KOHTpakTa
negative_prices i1 Mpun3Hak orpaHnyeHns oTpuLaTesibHbIX LiEH.
option_model il Mogenb LeHoo6pa3oBaHns OMLYOHOB.
settlement_currency c3 Bantota pacyeTtoB

MpumeyaHus:

* llone negative_prices MOXET NpUHMMaTh cregyrouime sHa4eHnA:

0 LeHbl d)blO'-iepCOB, LieHOBbIE TpaHnUbl U CTpaVIKVI OnunOHOB OrpaHnYeHbl NOJTIOXNTENbHLIMU 3HAYEHNUAMN

1 LleHbl (hbHOUEPCOB, LIEHOBbIE TPaHULbl 1 CTPANKK OMLMOHOB HE OrpaHnyeHbl

¢ [Mone option_model MOXeT NpMHMMaTL CNeayoLme 3Ha4YeHus:

0 Mogens bnaka-Lloynsa

1 Mogens bawense

4.15.1.10. Ta6nuua multileg_dict: CnpaBoYHUK CBA30K

Ta6n. 50. Mona ta6nuybl multileg_dict

Mone Tun OnucaHvne

repliD i8 CnyxebHoe nose nogcucTeMbl penmkawmm

replRev i8 Cnyxe6bHoe none noAcucTeMbl penkaumm

replAct i8 CnyxebHoe nosie NoacuUcTeMbl penmkaumm

sess_id i4 MaeHTudmkaTop TOprosoii ceccum

isin_id i4 YHVKasIbHbIN YAC/IOBOM KOA CBA3KN

isin_id_leg i4 YHVKa/TbHbIN KOL, UHCTPYMEHTA, BXOASLLETO B CBA3KY
qty_ratio i4 KoathdomumeHT KonmyecTsa

leg_order_no i1 [MopsfoK Horu B CBA3Ke. 3HaYeHne no ymonyaxuio 0.
MpumevaHus:

« Cmbicn nons gty_ratio COCTOUT B yKa3aHUu KONIMYECTBA U HanpaB/ieHnsi UHCTPYMEHTa, BXOASALLEro B CBA3KY: €C/IM 3HaYeHwve qty_ratio >0,
TO A@HHbIA MHCTPYMEHT BXOAMT B CBSI3KY C TEM € Hanpas/IeHUEM, C KakuM U1 3asiBKa No CBsi3ke, ecnu gty_ratio < 0 — ¢ NpOTMBONOOX-
HbIM. AGCO/IOTHOE 3HauYeHne qty_ratio onpegensiet K0athULMEHT, HA KOTOPbIN YMHOXAETCSA KONMYECTBO €AUHWL, MHCTPYMEHTA-CBSI3KM
B 3as1BKe 4J151 NO/TyYEHUs1 KO/IMYeCTBa e4MHNL, MHCTpyMeHTa isin_id_leg.
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4.15.1.11. Ta6nuua fut_intercl_info: NHdopmayma o BapnayoHHoi mapxe no pblovepcam, paccyMTaHHOW No

pesynbrataM NPOMEXYTOYHOIO KNUPUHra

Ta6n. 51. Nonsa tTaénuybl fut_intercl_info

Mone Tun OnucaHue

repliD i8 CnyxebHoe none noAcucTeMbl penkaumm

replRev i8 CnyxebHoe nosie noacucTeMbl penmkawmn

replAct i8 CnyxebHoe none nofAcucTembl pennkaumm

isin_id i4 YHVKasIbHbIN YACOBOW UAEHTUUKATOP NHCTPYMEHTA

client_code c7 Kopa knneHTa

vm_intercl d16.2 BapunaunoHHast mapa, cnucaHHasi Win noslydeHHast B NPOMEXYTOUHbI
KTVPUHT

4.15.1.12. Ta6nuya opt_intercl_info: UHchopmaums o BapmauMoHHOW MapXe 1 NPeMUm Mo OMnLuoHaM, paccunTaH-

HOI1 No pe3ynbTaTam NPOMEXYTOUYHOIO K/IMPUHra

Ta6n. 52. NMons Ta6nuubl opt_intercl_info

Mone Tun OnucaHve

repllD i8 CnyxebHoe none nofAcucTemMbl penkawumm

replRev i8 CnyxebHoe none nogcucTeMbl penkaumm

replAct i8 CnyxebHoe none nogcucTembl penkaumm

isin_id i4 YHVKasbHbI YACIOBOW NAEHTUUKATOP NHCTPYMEHTA

client_code c7 Ko knneHTa

vm_intercl d16.2 BapuauyoHHas mapxa, cnncaHHas uan nosiyyeHHast B MPOMEXYTOUHbIN
KTVPUHT

premium d26.2 Py6neBas npemusi no ONUMOHY, NOslyYeHHas/CnMcaHHas B MPOMEXYTOY-
HbIV KNMPUHT. BktoyaeT B cebs1 (hHAHCOBBIN pe3ynsTar UCNOMHEHWS Mo-
3nLun.

premium_in_settl_currency d26.2 BanioTHas npemus No ONuUMOHY, NoslyyeHHas/cnucaHHas B NPOMEXYTOu-
HbIl KIVPWHT. BkNtoyaeT B cebs (PUHAHCOBbLIN pe3ynbTaT UCMOHEHUS No-
3uLum.

4.15.1.13. Ta6nuuya opt_exp_orders: MopyyeHus Ha IKCNMpaymio

Ta6n. 53. NMona Ta6nuubl opt_exp_orders

Mone Tun OnucaHune

repliD i8 CnyxebHoe nosie NoacuUcTeMbl penmkalmn

replRev i8 CnyxebHoe none nofcucTeMbl pennkaumm

replAct i8 CnyxebHoe nose nogcucTeMbl penimkawmm
exporder_id i8 M aeHTudmkaTop NopyyYeHust Ha akcnupaumio
client_code c7 Kog knneHta

isin_id i4 YHUWKasIbHbIA YNCI0BOI MAEHTUIMKATOP MHCTPYMEHTa
xamount i8 KonnuectBo akcnmpmpyeMbix No3uuuii

sess_id i4 MaeHTndmkaTop TOproBoii ceccum

date t [ata n Bpems

xamount_apply i8 KonnuyecTtso B NOpyYeHUsIX HA MOMEHT MPOMEXYTOYHOIO KAMPUHra

4.15.1.14. Ta6nuya fut_bond_nkd: HK[, Ha gaTy NUCNO/IHEHUSI CPOYHOIO KOHTpPaKTa ¢ o6nurayueii

Ta6n. 54. NMonsa ta6nuybl fut_bond_nkd

Mone Tun OnucaHune

repliD i8 CnyxebHoe nose nogcucTembl penkaumm
replRev i8 CnyxebHoe none nogcMcTeMbl pennkaumm
replAct i8 CnyxebHoe nose nofcucTeMbl pennkawmm
bond_id i4 LincppoBoii kog obnuraymm

date t [Jata BbInnarbl KynoHa
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Mone Tun OnucaHune

nkd d16.7 HKJ, Ha gaty Bbinnarbl KynoHa

is_cupon i1 Mpu3Hak: 0 - HK/, Ha faTy UCNOIHEHUSI CPOYHOTO KOHTpaKTa ¢ obnvraumei,
2 - HK/[, Ha paTy nocTtaBku obnurauunm

4.15.1.15. Ta6nuya fut_bond_nominal: Pa3mepbl BbinjiaT HOMUHA/ILHOW CTOMMOCTX 06GAUraLumn

Ta6n. 55. Mona Ta6nuubl fut_bond_nominal

Mone Tun OnucaHvne

repllD i8 CnyxebHoe nose nogcucTeMbl penmkawmm

replRev i8 Cnyxe6bHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe nosie NoacuUcTeMbl penmkawmm

bond_id i4 LincopoBoii Koz obnumraumm

date t [Jara Bbinnarbl KynoHa

nominal d16.5 Pa3mep BbInnaT HOMWHaILHON CTOMMOCTK

face_value d16.5 Pa3mep ocTaTouHO HOMWHAIBHOW CTOMMOCTY 06/MraLmm

coupon_nominal ds.5 CTOUMOCTb KynoHa B % OT HOMUHana

is_nominal i1 Mpu3Hak 3anucu B Tabnuuax HoMmuHanos: O - Paamep ocTaTouyHONn HOMU-
Ha/IbHOI CTOMMOCTMW Ha AaTy UCMO/THEHMS CPOYHOrO KOHTpaKTa ¢ obnura-
umeit, 2 - Pa3mep 0CTaTO4HOM HOMUHaNBbHOV CTOMMOCTH Ha AaTy NOCTaBKu
obnuraumu.

4.15.1.16. Ta6nuua fut_bond_isin: CnpaBoYHUK COOTBETCTBUSA MHCTPYMEHTOB CNOT-aKTUBaMm

Ta6n. 56. Monsa Ta6nuubl fut_bond_isin

Mone Tun OnucaHvne

repllD i8 Cnyxe6Hoe none nNoAcucTeMbl pensimkaumm

replRev i8 CnyxebHoe none nogcucTemMbl penkaumm

replAct i8 CnyxebHoe none nofgcucTembl pennkaumm

isin_id i4 YHWKasIbHbI YNCI0BOIN MAEHTUIMKATOP MHCTPYMEHTa
bond_id i4 YHUKasIbHbIN YACIOBOM NAEHTUGMNKATOP CMOT-aKTUBa
coeff_conversion d5.4 KOHBEPCMOHHBI KO3hhMLMEHT

4.15.1.17. Ta6nuuya user: Nonb3oBarenn cucTembl

Ta6n. 57. Nona Taénuybl user

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTembl penkaumm

replRev i8 CnyxebHoe none nogcucTeMbl penkaumm

replAct i8 CnyxebHoe nose nofcucTeMbl pensinkawmm

login c20 JNorvH yyacTHuka Topros

start_date t Bpewms Havana gencTeuns normHa

end_date t Bpemsi okoHuaHus gelicTBus nornHa

client_code c7 CeMU3HaYHBbIN Kog, KneHTa

operation_mask i4 ButoBas macka. 3afaeT paspeLLeHns Ha BbINOTHEHNE onepaLmii:

e 2 - IMMVUTVPOBaHME OTKPbITbIX NO3uLMIA No B®.

* 8 - JlumutnposaHve b® (nepesof feHer). MoOXeT ObiTb YCTaHOB/IEHO
TOoNbKO OnepatopomM-P® nnn AgMuHUCTpatopom Topros.

* 16 - Bo3Bpar feHer.
e 32 - JIMMUTUPOBaHNE KINEHTOB.
» 128 - YcTaHOBKa OrpaHnyeHunii o KAmeHTam.

» 1024 - YcTaHOBKa OrpaHuyeHuii no 3asiBkam ans SMA norvuHos.

lang i2 Kog A3blka an1si coobLeHni
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Mone Tun OnucaHue

sma_flags i4 BuTtoBas macka (cm. Mpumeyanus):
* 1-/ 6uT - Cancel on Disconnect
 2-i1 6ut - Cancel on DropCopy Disconnect

e 3-i1 6UT - SMA-NIOTUH.

sma_status i4 ButoBast Mmacka (cm. MNprMeyaHus):

e 1-iA 6UT - paspeLumnTb/3anpeTuTb TOProBbIe onepauun 415 AoruHa

e 2-i1 BUT - CHUMATb/HEe CHUMATb 3asiBKM NpW 3anpeTe TOProBbIX onepauuii

C norvHa.
aspref i4 MpaeHTndmkaTop nonb3osarens. Ans 3asBok, NogaHHbIX oT SMA-noruHa -
naeHtudnkarop MASTER-norvHa.
user_level i1 YpoBeHb /10rMHa nonb3oBartens:
e 1-PO
* 2-B®
e 3 - KnueHt
password_expiration_date t [laTa ncteueHusi cpoka geicTens napons.
MpumeyaHus:

« Mone sma_flags siBnsieTca 6UTOBOI Mackoii:
o 1-ii 6uT: 0 - Pexxum Cancel on Disconnect Bbik/Ito4eH 415 noruHa, 1 - Pexkum Cancel on Disconnect BKOYEH A1 orvHa

o 2-ii 6uT: 0 - Pexxum Cancel on Drop-Copy Disconnect BbiktoueH ans norvHa, 1 - Pexxum Cancel on Drop-Copy Disconnect BkntoyeH
ANs nornHa

o 3-1 6uT: 0 - Pexxkum SMA BbIK/HOUEH /15 NTOTUHA, 1 - Pexxkum SMA BK/OYEH A/151 IOTUHA.
« [Mone sma_status sBnsieTcA GUTOBOW MaCKOVA:
o 1-ii 6ut: 0 - pa3peLuaeT TOProBble onepauun 415 N0rvHa, 1 - 3anpeLiaeT Toproeble onepauun Ans norvHa

o 2-1A 61T: O - He CHMMATb 3asiBKM JIOTUHA NPU 3anpeTe TOProBbIX ONepaLyu ¢ 10TUHa, 1 - CHUMATb 3asiBKM /TOrMHA NP 3anpeTe TOProBbIX
onepauum ¢ NoruHa.

4.15.1.18. Ta6nuuya sess_option_series: ONUMOHHbIE CEPUM NO CECCUAM

Tab6n. 58. Mona Tabnuubl sess_option_series

Mone Tun OnucaHvne

repliD i8 CnyxebHoe nosie NoAcUCTeEMbI penimkalmn

replRev i8 CnyxebHoe nosne nofAcucTeMbl peninkaumm

replAct i8 CnyxebHoe nosne nogcucTeMbl penmkalmm

series_id i4 MaeHTudmKaTop ONLMOHHO cepun

underlying_id i4 MaeHTndmkaTop gobtovepca

base_contract_id i4 MaeHTndmkaTtop 6a30BOro KOHTpakTa

expiration_date t [Jata 3aBepLueHnst nepnoga NcnonHeHus

expiration_anchor_date t AkopHas fata (Aara akcnupauuy onuyoHHON cepum)

days_to_expiration i4 KonnuecTtBo paboumnx gHen (Mo MeCTHOMY KasleHAapHo) 40 UCMOIHEeHNS

years_to_expiration f Bpems 0 3kcnupawum onumoHa B 405X roga (kaneHaapHbIX gHel fo aKe-
nupauun/KkonnyecTso LHel B rosy)

series_type cl Tun cpoYHoCcTH onuuoHa. W-HefesnbHbIin; M-MecsuHbliA; Q-KBapTasibHbIiA.

small_name c25 CUMBO/IbHbIN KO,

strike_step d16.5 LLlar cTaiikoB

use_null_volat i1 1 - BK/OYEH peXMM pacyeTa HyneBoli BonatuibHoCTy, O - BbikioueH

sub_risk i1 1 - Bk/IlOYEH pexuM yyeTa pyckoB No NofTodkam pucka, O - Bbik/itoueH

volat_min d20.15 JIMMUT BONATUIBHOCTU MUHUMATbHbIV

147



10.10.2024 PLAZA Il wnto3 Bepcua 7.30

Mone Tun OnucaHune

volat_max d20.15 JIMMWT BONATUBHOCTM MaKCMMasTbHbIi

volatility _risk f TekyLLas cTaBKa pucka BONaTuIbHOCTU B JONSIX

volatility_mismatch_risk f TekyLlas cTaBKa pucka paccorsiacoBaHus BoNaTU/IbHOCTA B A0MAX

signs i4 Mone npusHakoB

a_black f MapameTp pacuyeTa KpuBOI Bos1aTUILHOCTM No Mogenu Bnaka-LWoynsa

b_black f MapameTp pacueTa KpuBOIi Bo/1aTUILHOCTM No Mogenu bnaka-LWoynsa

c_black f MapameTp pacyeTta KpMBOIi BONaTUILHOCTY No mogenu bnaka-Loynsa

d_black f MapameTp pacueTa KpyBOI BONATULHOCTM MO mogenu bnaka-Lloynsa

e_black f MapameTp pacuyeTa KpuBOIi Bos1aTUIbHOCTM No Mogenu Bnaka-LWoynsa

s_black f MapameTp pacyeTta KpMBOIi BoNaTuiabHOCTY No mogeny bnaka-LWoynsa

a_bach f MapameTp pacyeTta KpVBOW BONATWULHOCTY NO Mogenu balenbe

b_bach f MapameTp pacyeTa KpyBOIi BONATUILHOCTM MO Mogenu batenbe

c_bach f MapameTp pacyeTa KpyBOI BONATULHOCTY N0 Mogenu balense

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 BOaTU/IbHOCTM MO Mogenu bawwense

r f BespurckoBas NpoLeHTHas cTaBka.

fixed_spot_discount f CyMMa ANCKOHTUPOBAHHBIX 3HAUYEHU 06BABNEHHbIX AEHEXHbIX MOTOKOB.

projected_spot_discount f Cymma AMCKOHTUPOBAHHbIX 3HAYEHWI MPOrHO3HbIX AEHEXHbIX MOTOKOB.

margin_style i4 Cnocob mapxupoBaHus onuuoHa. 0 - Mapxupyemblid; 1 - npemMuasibHbIi.

settlement_type i4 Tun onuuoHa. 0 - pacyeTHbIiA; 1 - NOCTaBOUHbIN.

exercise_style i4 Cnocob ncnonHeHus onuuoHa. 0 - ameprKaHcKuid; 1 - eBponencKuii.

min_step d16.5 MVHUMasbHbINA War N3MEHEHUST LiEHbI.

step_price d16.5 CTOUMOCTb LUara LieHbl.

lot_coefficient i4 KoadpchuimeHT, ykasbiBawowmii Ha 06bEM 6a30BOr0 akTMBa B KOTUPOBKE
KOHTpakTa 1 cTpavikax OnuyoHHON cepum.

interest_rate_risk_up f CTaBKa paccorfiacoBaHva MPOLEHTHOTO puCKa B CLeHapuu ABVDKEHWS
CTaBKu I BBEPX.

interest_rate_risk_down f CTtaBka paccornacoBaHusi NPOLEHTHOrO pucka B CLEHapUX OBWKEHMS
CTaBKW I BHU3.

step_price_curr d16.5 CTOMMOCTb Liara LeHbl B Ba/loTe. Vicnonb3yeTcs 4718 KOHTPaKToB C pa-
yetamu B BasllOTe, A1 Py6neBbIX KOHTPaKTOB 3HauyeHue cosnajaeTr co
step_price.

underlying_price d16.5 TekyLLas LeHa CnoT UHCTPYMEHTA, a B leHb 3KCNupauum - LeHa Huxene-
Xallero akTuea, OTHOCUTENbHO KOTOPO ByAyT NCNOMHEHbI ONUMOHbI (MO-
[POBHOCTY CM. B COOTBETCTBYHOLLEN CneLuduKaLum KOHTPaKTa).

lot_volume i4 KonnuectBo eauHuL, 6a30BOro akTmea B MHCTPYMEHTE.

sess_id i4 M aeHTndmkaTop TOproBoi ceccum

step_price_clr d16.5 CTOUMOCTb LUara LieHbl BeYEPHETO K/IMPUHTa.

step_price_interclr d16.5 CTOUMOCTb Luara LieHbl MPOMEXYTOYHOIO KIMPUHra.

r2

Be3puckoBas ctaBka FX2 BantoTHol napbl FX2/FX1 (41s npeMuasnbHbIX
OMLMOHOB Ha Ba/lOTY); CTaBka ANBUAEHAHON AOXOAHOCTU ¢ (4719 npemu-
a/IbHbIX OMLVIOHOB Ha NHAEKC).

interest_rate2_risk_up

CTtaBKa paccorniacoBaHusi MPOLEHTHOTO pucKa B CLEHapun ABWXEHUS
CTaBKu 2 BBEPX.

interest_rate2_risk_down

CTaBKa paccornacosaHus MpPOLEHTHOro pucka B CLEeHapun OBUXEHUA
CTaBKM 2 BHU3.

MpumeyaHus:

* [lone SigI’"IS ABM1SeTCA GUTOBOI MAacCKO Y MOXET npnHuMaTthb cnegyrupe sHa4eHus:

Ox1 VcnosHeHWe B BEYEPHUI U MPOMEXYTOUHBINA KAVPWHT: O - BEUEPHUI KIMPUHT; 1 - MPOMEXYTOUHbIA KIUPUHT
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4.15.1.19. Ta6nunya investor: CnpaBo4YHUK KJINEHTOB

Ta6n. 59. Mona tabnuubl investor

Mone Tun OnucaHvne

repliD i8 CnyxebHoe nose noacucTeMbl penmkalmm

replRev i8 CnyxebHoe none nofcucTeMbl pennkaumm

replAct i8 CnyxebHoe nose nogcucTeMbl penmkawmm

client_code c7 Kopa knueHTa.

name c200 HavmeHoBaHue KnveHTa.

calendar_spread_margin_type i1 Tun MapPXUpoBaHUA KasleHAAPHbIX CNpefoB A8 KnveHTa. 3 - MonyHeTTo,
4 - HetTo. ByAeT NpyMEHEH B BEYEPHWI KTMPUHT.

is_blank i4 Mpu3Hak pasgena-6onBaHKn AN OHNAH-perncTpaumm.

short_option_minimum_charge_ratio| d5.3 MHavBmayanbHbii koadpduumeHT Beca cueHapus SOMC.

ics_margin_type i1 Tvn MapPXUpPOBaHUSi MEXKOHTPAKTHbLIX cnpegoB. 3 - MonyHeTTo, 4 - HeTTo
MKC.

coeff_im d16.5 KoadhchuumeHnt ntorosoro rO.

no_fut_discount i1 dnar 3anpeLLeHns Ucnonb3oBaHKsa CKUakn no dbtodepcam. 1 - 3anpert, 0
- Het.

num_clr_2delivery i4 KonuyecTBo KAMPVHIOB [0 3KCMMpaLuun ANS Hayana pacyeTa cueHapueB
aKcnmpauum.

exp_weight d3.2 Bec cueHapueB akcnvpaummn B utorosom MO.

xstatus i8 Mpu3Haku pasgena, pacluMpeHHoe.

MpumeyaHus:

+ lMone xstatus siBNseTCA 6UTOBO MaCKOIA:

o 0x1- 4y

o 0x2 - O60C06/EHHbIN

o 0x4 - bpokepckas cdmpma Trna 4y

o 0x80 - du3nyeckoe NnLO

o 0x100 - KOpugunyeckoe NULUoO

o 0x200 - Hepe3naeHT

o 0x2000 - NNC (MHamBMAyanbHblA UHBECTULMOHHBIN CYET)

o 0x4000 - NMpu3Hak paspeLleHns Kpocc-CAeNoK AN afpecHbIX 3asBOK. 1 - Kpocc-caesnkn paspeLueHsl; 0 - Kpocc-cAenku 3anpeLyeHbl

o 0x8000 - /Ino 6e3 rpaxaaHcTBa

o 0x20000 - Co6CTBEHHbIN

o 0x40000 - KnueHTtckuii

o 0x80000 - Cneu.bd

o 0x10000000 - [lononHuTeNbHbIi COBCTBEHHBIV pasgen

o 0x10000000000 - KsanuduumpoBaHHbIi MIHBECTOP

o 0x40000000000 - CHATb NaccuMBHYO 3asBKy Npu Kpocc-caernke
4.15.1.20. Ta6nuya fut_margin_type: Tun mapxmpoBaHus

Ta6n. 60. Monsa Ta6nuubl fut_margin_type

Mone Tun OnucaHue

repliD i8 CnyxebHoe nose nofcucTeMbl pennkasmm
replRev i8 Cnyxe6bHoe none noAcucTeMbl pensimkawmm
replAct i8 CnyxebHoe none nogcucTembl penmkaumm
code cl2 PacueTHbIli Kog nnn Kog Bpokepckoii ®rpmbl
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Mone Tun OnucaHune

type i1 MpusHak PK/B® (0 - PK, 1 - B®)

margin_type i1 Tvn MmapxuposaHus. 2 - bpyTTo, 3 - MNonyHeTTo, 4 - HeTTO.

UCP_type i1 MpusHak npuHagnexHoctn PK k EguHomy Myny.

prohibit_coeff d16.2 KoathdomumeHT 3agomkeHHocT no PK/B®/pasgeny. 3agaer Mmakcumasib-
HOe COOTHOLLEHVEe pa3mepa oTpuLaTe/IbHOro cBO60AHOMO NIMMMTa K TOPro-
BOMY JIMMUTY, MO MPEBbILLEHNN KOTOPOro CUCTEMA CTAaBUT 3arnpeTbl Ha Bbl-
nosiIHeHWe onepauuii. Pexxknm 3anpeta onpegensietcs nosnem prohibit_type.

prohibit_type i4 Tvn aBTOMaTUYecKoro 3anpeta Ana PK:
e 1 - 3anpeT OTKPbITUS MO3ULWIA
e 2 - 3anpeT BbICTaB/IEHNS 3aABOK.

settlement_account_type i1 Tun PacuetHoro Koga. O - cob¢cTBeHHbIN PK, 1 - knneHTckuin PK, 2 - PK
Tina ay.

operator_input i1 Bnokuposka no PacyeTHoMy Koy, BbiCTaBneHHas AgMuHucTparopom TC.

0 - oTKNtoYeHa, 1 - BK/OYEHa.

MpumeyaHus:

« [Mone operator_input MOXeT NpuH1MaTh 3HaveHue: O - 6NoKMpoBKa OTKoYEHa, 1 - 610KMpOoBKa BKtoYeHa. [py BKAOYeHUN pexumMa 61o-
KMPOBKWN aBTOMATWNYECKM CHMAIOTCS 3asBKU, BbICTaB/IEHHbIE CO BCEX KNMPUHIOBBIX pa3aenos b®, npuessaHHbIX k 6510kmpoBaHHoOMY PK.
CHsATbIe 3a5BKU B MoJsie xstatus noMevaroTcs cneyuanbHbiM npu3Hakom - OperatorinputSA (0x1000000000000). B pexume 6510KMpOBKM
yCTaHaB/MBaeTCcs 3anpeT Ha nofgady NobbIx TOProBbIx komaHg B TC € yKkazaHueM K/IMPUHIOBbIX pa3aenos 6pokepckmx upm, npuBsa3aH-
HbIX K AaHHOMY PK, a Takxe 3anpelleH nepeHoc nosvunii Mexay 6&. B 3asiBkax n caenkax, chopMupoBaHHbIx o PK AQMUHUCTPaTopoMm
TOProB B pexvme 6/10KMPOBKYM, B NONAxX xstatus (B 3asBkax) u xstatus_sell nnu xstatus_buy (B caenkax) NpocTasnseTcs cneynanbHbli

npu3Hak - OperatorinputSA (0x1000000000000).

4.15.1.21. Ta6nuua fut_settlement_account: PacueTHbIVi Kop,

Ta6n. 61. Monsa Ta6nuubl fut_settlement_account

Mone Tun OnucaHune

repliD i8 CnyxebHoe nosne noacucTeMbl penmkaLmm
replRev i8 Cnyxe6bHoe none nNoAcucTeMbl pensimkaumm
replAct i8 Cnyxe6bHoe nose nogcucTemMbl penkaumm
code c7 Kog, Bpokepckoit dupmbl unu Knuentckuii Kog,
type i1 Mpu3sHak B® - 1, KnueHT - 2
settlement_account cl2 PacueTHbIii Kopg,

4.15.1.22. Ta6nuya sma_master: NpuBaska SMA-normHa K MASTER-n0rmHy

Tabnuua cogepxut nHcopmaumio o npmesaske SMA-normHa K MASTER-10rmHy.

Ta6n. 62. Monsa Ta6nuubl sma_master

Mone Tun OnucaHue

repliD i8 CnyxebHoe nose nofcucTeMbl peninkasmm
replRev i8 CnyxebHoe none noAcucTeMbl penimkaumm
replAct i8 CnyxebHoe none nogcucTembl penkaumm
sma_asp c20 SMA-NOrvH.

sma_aspref i4 MaeHTudmkatop SMA-noruHa.

master_asp c20 MASTER-10rvH.

master_aspref i4 NpeHntndmkatop MASTER-normHa.

4.15.1.23. Tabnuua sma_pre_trade_check: HacTpoiiku npeaBaputesibHbIX NpoBepok SMA-fioruHa

Ta6nuua coaepXuT MHEOPMaLIMIo 0 HACTPOKax NpesBapuTe/bHbIX NpoBepok SMA-M0ruHa.

Ta6n. 63. NMonsa Ta6nuubl sma_pre_trade_check

Mone Tun OnucaHvne
repllD i8 Cnyxe6bHoe none nofAcucTemMbl pennkawumm
replRev i8 CnyxebHoe none nogcucTeMbl penkaumm
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Mone Tun OnucaHune
replAct i8 CnyxebHoe none nofcucTeMbl pennkaumm
check_id i8 YHUKanbHbIN naeHTUMKaTOp 3anucu.
sma_asp c20 SMA-NOrvH.
sma_aspref i4 MaeHTndmkatop SMA-norvHa.
check_number i1 Homep nposepkun (1 - 7).
base_contract_code c25 Kof 6a30BOro aktuea.
instrument_type i1 Tun gepusartusa:

e 0 - duioyepc

e 1-0nuuoH

* 3 - KanengapHslii cnpeg,
client_code_check c7 Ko knneHTa, y4acTBYHOLMI B MPOBEPKE.
value d26.2 MpoBepoyHoe 3Ha4YeHue.

4.15.1.24. Ta6nuya clearing_members: YYaCTHUKN KIIMPUHTra

Tabnuua cogepX1T MHChOPMaLIMo O G/IOKMPOBKaX Y4aCTHUKOB.

Ta6n. 64. NMonsa Ta6nuubl clearing_members

Mone Tun OnucaHune

repliD i8 CnyxebHoe nosie NoAcUCTeEMbI penmkalmm
replRev i8 CnyxebHoe none nofcucTeMbl pennkaumm
replAct i8 CnyxebHoe nose nogcucTeMbl penmkawmm
code c2 Kof yyacTHuka

lock_type il Tvn 6110KMPOBKM

lock_date t [Jata 6nokupoBku

name c200 HassaHue yyacTHuKa

MpumeyaHus:

¢ [Mone lock_type MOXET NpuHMMATb CAeAyoLMe 3HAYEHUS:

0  Hert 6110KMpoBKY.
2 JINKBMAAUMOHHbBIA HETTVHT B OTHOLLEHUN YYacTHMKA KUPUHTa.
11

MprocTaHOBKa KIMPUHIOBOTO 0GC/TYXXMBaHNS YUacTHUKA KIIMPUHTA NO MPUUMHE aHHYIMPOBaHUS SIMLEH3MUM HA OCYLLECTB/IEHME NPO-

deccnoHasibHON [ESATENBHOCTY Ha PbIHKE LieHHbIX ByMmar.

4.15.1.25. Tabnuua instr2matching_map: ConoctaBneHne MHCTPYMEHTOB MaTUYUHTY

Ta6nV|u,a CNYyXUT ANns conoctaB/IEHNA NHCTPYMEHTOB MaT4UHTY, Ha KOTOPOM OHU 06paGaTblBalOTCFI.

Ta6n. 65. Monsa Ta6nuubl instr2matching_map

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nNoAcMcTeMbl pennkaumm
replRev i8 CnyxebHoe nose nofcucTeMbl pennkawmm
replAct i8 CnyxebHoe none nNoAcucTeMbl pensimkaumm
base_contract_id i4 Uncnosoli ngeHtTudmkarop 6a3oBoro KOHTpakTa
matching_id i1 M aeHTudmkaTop matumHra

4.15.1.26. Ta6nuya fut_exec_orders: MopyyeHnsa Ha UCNO/THEHNE OAHOAHEBHbIX (hbIOUEPCOB C aBTONPO/IOHra-

yueii

Ta6n. 66. Monsa Ta6nuubl fut_exec_orders

Mone Tun

OnucaHue

i8

repliD

Cny)KeGHoe nosie noaAcucTeMbl penmkalmmn
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Mone Tun OnucaHune

replRev i8 CnyxebHoe none nofcucTeMbl pennkaumm

replAct i8 CnyxebHoe nose nogcucTeMbl penmkalmm

exec_order_id i8 M aeHTudmrkaTop NopyyYeHUss Ha UCMOSIHEHNE

client_code c7 Koga knneHta

isin_id i4 YHWKasIbHbI YNCI0BOI MAEHTUIMKATOP MHCTPYMEHTa

xamount i8 KonnyectBo KOHTPaKTOB, NOAIEXALLMX UCTO/THEHMIO (C YHETOM 3HaKa)
sess_id i4 M aeHTrndomkaTop TOproBoii ceccum

xamount_apply i8 Konnuectso B NOpyYeHVAX HA MOMEHT NPOMEXYTOYHOIO KMPUHra
date t [Jarta v Bpemsa nogayn/usmeHeHns nopyyeHms

4.15.1.27. Ta6nuya discrete_auction: NMapamMmeTpbl HA3HA4YEHHbIX ayKLMOHOB OTKPbITUA

Ta6n. 67. MNonsa Ta6nuubl discrete_auction

Mone Tun OnucaHvne

repllD i8 CnyxebHoe nose nogcucTeMbl penmkawmm

replRev i8 Cnyxe6bHoe none noAcucTeMbl penimkaumm

replAct i8 CnyxebHoe nosie NoacuUcTeMbl penmkalmm

discrete_auction_id i8 MaeHTudmkaTop ayKumoHa oTKpbITUSA

sess_id i4 MaeHTudmkaTop TOproeoii ceccum

add_order_start t Bpems Hayana nprvema 3asBoK B ayKLyOH OTKPbITUSA

add_order_finish_from t Hauano nHtepBasia BpeMeHu, B Te4eHMe KOTOPOro Npon30onaeT npekpatle-
HWe npriemMa 3asBOK B ayKLVOH OTKPbITUSA

add_order_finish_till t KoHeLl, MHTepBana BpeMeHu, B TEYEHMe KOTOPOro Npou3oiaeT npekpatle-
HVe npuemMa 3as1BOK B ayKLVOH OTKPbITUSA

synchro_event_id_start i4 MaeHTudmkatop cMHxpocobbiTus "discrete_auction_add_order_started”

synchro_event_id_finish i4 MpeHTndomkaTop cuHxpocobbiTus "discrete_auction_add_order_finished"

4.15.1.28. Ta6nuua discrete_auction_base_contract: Ba3oBble KOHTPaKTbl, HA3HaY€HHbIEe B ayKLWUOH OTKPbITUA

Tab6n. 68. Mona Ta6nuubl discrete_auction_base_contract

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTemMbl penmkaumm
replRev i8 CnyxebHoe none nofcucTeMbl pennkaumm
replAct i8 CnyxebHoe nose nogcucTeMbl penmkalmm
discrete_auction_id i8 M aeHTudmkaTop ayKumMoHa OTKpbITUSA
base_contract_id i4 Yncnosoii nageHtTudmkarop 6a3oBoro KOHTpakTa
base_contract_code c25 Kog, 6a30BOro KoHTpakTa.

4.15.1.29. Ta6nuya session: MiHhopmayma o TOproBoii ceccum

Tabnvua cogepXxnT nHopMaLymio 0 pacnmncaHuy Ceccui.

Ta6n. 69. NMonsa Ta6nuubl session

Mone Tun OnucaHune

repllD i8 CnyxebHoe nose noacucTeMbl penmkalmm
replRev i8 Cnyxe6bHoe none noAcucTemMbl pennkaumm
replAct i8 CnyxebHoe none nogcucTembl penkaumm
sess_id i4 M aeHTndmkaTop TOproBoi ceccum

begin t Bpewmsa Havana

end t Bpems okoH4aHus

state i4 CocTosiHne ceccum
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Mone Tun OnucaHune

inter_cl_begin t Bpemsa Havana npoMeXKyTOUYHOro KAMpuHra

inter_cl_end t Bpems OKOHYaHWs1 MPOMEXYTOYHOTO KMpUHra

inter_cl_state i4 CoCTOsIHME NPOMEXYTOYHOTO K/IMPUHIa

eve_on i1 Mpu3HakK Toro, 4To AONOMHUTENbHASA BEYEPHSIsA ceccust ByaeT NPOBOANTLCA
eve_begin t Bpemsi Hayana [onoHUTENbHON BeYepHeit ceccum

eve_end t Bpems okoHYaHWs AONOMHUTENbHON BeyepHeii ceccum

mon_on i1 Mpun3Hak Toro, 4To AONOMHUTENbHASA YTPEeHHAS ceccusi ByaeT NPOBOANTLCA
mon_begin t Bpems Hauana AonosHNTENbHON YyTPEeHHEeR ceccnm

mon_end t Bpemsi OKOHYaHWs1 AONOSTHUTENBHON YTPEHHEl ceccum
pos_transfer_begin t Hauano nHTepBana nepeHoca no3numii

pos_transfer_end t KoHel, nHTepBana nepeHoca nosunuuii

Mpumeyanus:

* Mons pos_transfer_begin n pos_transfer_end o603HayatoT nepuos Bo BpeMsi TOProBoii ceccuu, B TEYEHUE KOTOPOro AeliCTBYET 0COObIN
PeX1M 3aKMYeHNs CAeNoK N0 MHCTPYMEHTY C NOCTABKOM B TEKYLLWIA TOProBbIi AeHb. Bo Bpems AeicTBUA AaHHOTO pexvmMa 3anpeLleHbl
BCE 3asBKV MO yKa3aHHOMY MHCTPYMEHTY, 3a UCK/TIYEHNEM apecHbIX 3asBOK BHYTpU OfHOWN P®.

* [lone state MOXeT NPMHUMATL CeAytoLmne 3Ha4YEHNS:

0 Ceccus HasHadeHa. Henb3s cTaBuTb 3asBKW, HO MOXHO YAAIATb.

1 Ceccusa nget. MoxXHO CTaBUTb U YASIATL 3asBKU.

2 TlpuocTaHoBKa TOProB Mo BCEM MHCTPYMeHTaM. Henb3si cTaBuTb 3asBKW, HO MOXHO YAaNATb.
4 Ceccus 3aBepLueHa no BpeMeHun. Henb3a CTaBUThb U YAauIATL 3adBKN.

» MMone inter_cl_state Bbigaetcs (No 6UTOBO):
0x0  HeonpegeneH. MOXHO CTaBUTb U yAa/IsATb 3a5ABKU.
0x01 Byaywmii Ha cerofHs. MOXHO CTaBUTb U yAA/IATb 3asBKM.
0x02 OTmeHeH. MOXHO CTaBUTb U yAasIATb 3aABKU.

0x04  TekyLuid, T.e. MAET, HAYETO HEeNMb3S. Henb3s cTaBUTb 1 yAaNsiTh 3asBKU.

0x08  TekyLwwid, T.e. UAET (MO BPeMeHM), HO hakTNHECKN 3aBEPLUEH U YXKE MOXHO BblKaunMBaTbCs, CHUMATb 3asiBKW. Henb3si cTaBUTb
3as1BKM, HO MOXHO YAauISiTb.

0x10 YcnewHo 3aBepLUeH (B T.4. U N0 BpeMeHW). MOXHO CTaBUTb U yAansTb 3asBKM.

4.15.1.30. Ta6nuua brokers_base_contracts_params: UHguBuayanbHbiii KoadhchuumeHT FO B paspese 6a30BOro
KOHTpakTa u b®

Ta6n. 70. Mons ta6nuubl brokers_base_contracts_params

Mone Tun OnucaHve

repllD i8 CnyxebHoe none noAcucTembl penkaumm

replRev i8 CnyxebHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe none nogcucTembl penkaumm

broker_code c4 Kog B®

base_contract_code c25 Kop, 6a30BOro KoHTpakTa

coeff_im d16.5 KoadpcpuumeHT MO no 6a30BOMY KOHTPaKTY A4J151 BCEX KNIMEHTOB AaHHOI Bd.
ByfeT NpMMeHeH B BEHEPHWIA KNMPUHT.

4.15.1.31. Ta6nuua sys_events: Tabnuuya co6bITUii

Ta6n. 71. Nona Ta6nuybl sys_events

Mone Tun OnucaHue

repliD i8 CnyxebHoe none nofcucTeMbl pennkaumm
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Mone Tun OnucaHune
replRev i8 CnyxebHoe none nofcucTeMbl pennkaumm
replAct i8 CnyxebHoe nose nogcucTeMbl penmkalmm
event_type i4 Tun cobbITus
event_id i8 YHUKaU/TbHbI naeHTUdunkaTop cobbiTus
sess_id i4 Homep ceccun
message c64 OnuncaHune cobbITUA
MpumeyaHus:

» B0O3MOXHble TWMbl COGLITHI

event_type=1
message = "session_data_ready"

3aKoHYeHa 3arpyska JaHHbIX U3 KTMPUHIOBO CUCTEMbI B TOPTOBYHO NEPe HauasioM HOBO TOPTOBOiA ceccun

event_type = 2
message = "intraday_clearing_finished"
Bce pacueTHble npouefypbl 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

event_type = 23
message = "discrete_auction_add_order_started"
Hayano npvema 3asiBOK B ayKLMOH OTKPbITHSA

event_type = 24
message = "discrete_auction_add_order_finished"
OKOHuaHue npuema 3asiBOK B ayKLMOH OTKPbITUSA

4.16. MNotok FORTS_MM_REPL - UHdhopmauua 06 ob6sasarenscreax MM

(Type=l)
4.16.1. Cxema gaHHbIX

Tabnuupl:

* mm_agreement_filter - Tabnmua ¢ Homepamu 1 TUNamMn AOrOBOPOB HA OKa3aHWe MapKeT-MenKepcKnx ycayr

« fut_MM_info - O6s13aTensctBa MM no dhbtouepcam

* opt_MM_info - O6a3arenscTea MM no onuuoHam

e cs_mm_rule - Tabnvua ¢ MHCTPYMEHTaMM A5 NepecyeTa LieHTPasIbHOro cTpaiika

4.16.1.1. Ta6nuya mm_agreement_filter: TaGnuua c Homepamu n TUNamMmn JOroBOPOB HA OKasaHWe MapKeT-Meid-

KepCKuX ycnyr

Ta6n. 72. NMona tTa6nuubl mm_agreement_filter

Mone Tun OnucaHune

repliD i8 CnyxebHoe nose noacuUcTeMbl penmkalmm
replRev i8 CnyxebHoe nose nofcucTeMbl pennkawmm
replAct i8 Cnyxe6bHoe none noAcucTeMbl pensimkaumm

154



10.10.2024 PLAZA Il wnto3 Bepcua 7.30

Mone Tun OnucaHune

agmt_id i4 WpaeHTudomkaTop gorosopa
is_fut i1 Tun o6sA3aTenscTBa
agreement c50 Homep porosopa
client_code c7 Koga knneHta

4.16.1.2. Ta6nuua fut_ MM_info: O6a3atenbctBa MM no c¢brouepcam

Ta6n. 73. Nona ta6nuybl fut_ MM_info

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nofcucTeMbl peninkaumm

replRev i8 CnyxebHoe nose nogcucTeMbl penmkalmm

replAct i8 CnyxebHoe none noAcucTembl penkaumm

isin_id i4 YHUKa/TbHbI YAC/TOBOI NAEHTUMKATOP MHCTPYMEHTa

sess_id i4 MaeHTudmkaTop TOproeoii ceccum

spread d16.5 Cnpef B NyHKTax

price_edge_sell d16.5 LleHa xyfLueit 3asaBK/ Ha NMPOAAXY, BoLeALleli B Cpes,
xamount_sells i8 KonnuectBo KOHTPAKTOB B 3asBKax Ha Npofaxy, BXOAALLMX B Cripef
price_edge_buy d16.5 LleHa xyfLueli 3asaBK1 Ha MOKYMKY, BOLUEALLENR B cnpe,

xamount_buys i8 KonnuectBo KOHTPAKTOB B 3asBKax Ha MOKYMKY, BXOAALLMX B CrIpes,
mm_spread d16.5 Cnipef no gorosopy

Xxmm_amount i8 Konnuectso no gorosopy

spread_sign i1 MpusHak: 1 — cnpef He gepxutcs, 0 — aepxuTca

amount_sign i1 Mpu3sHak: 1 — KoIM4YecTBOo He aepxuTcs, 0 — aepxuTca

percent_time d6.2 MpoueHT BbinonHeHns ObsA3aTensCTB

period_start t Hauano nepvoga gencrausi npasmuia MM

period_end t OkoHuYaHue nepvoga aeictens npasua MM

client_code c7 Kof knneHTa

active_sign i4 MpusHak: 1 — 3anuck yganeHa (Ctasa He akTuBHa), 0 — akTMBHA
agmt_id i4 MaeHTndmkatop o6si3atenctea MM

fulfil_min d6.2 MpOLEHT MUHUMA/ILHOTO UCMOSTHEHNA 0653aTeNbCTB 3a TOProBYH CECCUID
fulfil_partial d6.2 [MpOoLEHT YaCTUYHOTO NCMOMHEHNS 06A3aTeNbCTB 3a TOProByH CECCUI0
fulfil_total d6.2 MMpoLUEeHT NOMHOIO NCNOMHEHNS 0653aTe/IbCTB 3a TOProBY CECCUIO
is_fulfil_min i1 Mpu3HaK MUHMMa/IbHOTO UCMONTHEHNST 06A3aTeNbCTB B TEKYLLMIA MOMEHT
is_fulfil_partial i1 MpW3HaK YaCTUYHOTO NCNOMHEHNS 06513aTENBLCTB B TEKYLLMA MOMEHT
is_fulfil_total i1 Mpu3HaK NOMHOro NCNOHEHUS 06A3aTENbCTB B TEKYLLMI MOMEHT
is_rf i1 Mpu3Hak 06a3aTebLCTBa pacyeTHOW hupMbl

id_group i4 MaeHTndmkaTop MapKeT-MeikepCKoi CBA3KN

Mpumeyanus: B tabnuue fut. MM_info notoka FORTS_MM_REPL TpaHcnunpytoTcs 06s3aTenbcTBa MapkeT-MenkepoB ¢ AeTtanmsaumen o
CeMWU3Ha4YHOro KJIMeHTCKOro Kkoga.

4.16.1.3. Ta6nuya opt_MM_info: O6a3arenbctBa MM no onuynMoHam

Ta6n. 74. Nona Ta6nuybl opt_MM_info

Mone Tun OnucaHve

repllD i8 Cnyxe6bHoe none noAcucTemMbl pennkaumm

replRev i8 CnyxebHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe none nogcMcTeMbl pennkaumm

isin_id i4 YHUKasIbHbIN YACI0BOW NAEHTUUKATOP NHCTPYMEHTA
sess_id i4 MaeHTndmkaTop TOproBoii ceccum

spread d16.5 Cnpeg B nyHKTax
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Mone Tun OnucaHune
price_edge_sell d16.5 LleHa xyfLueit 3asBKk/ Ha NPoAaxy, BoweaLeli B cnpes,
xamount_sells i8 KonnuectBo KOHTPaKTOB B 3asiBkax Ha NMpoAaxy, BXOAALLMX B Cripes,
price_edge_buy dl6.5 LleHa xygLueii 3asBK/ Ha MOKYMKy, BOLleALlei B cnpeq,
xamount_buys i8 KonnuectBo KOHTPAKTOB B 3asiBKax Ha MOKYMKY, BXOAALMX B Cripef,
mm_spread d16.5 Cnpeg no gorosopy
Xmm_amount i8 KonnuecTtso no gorosopy
spread_sign i1 MpusHak: 1 — cnpeg He gepxuTcs, 0 — gepxuTcs
amount_sign i1 Mpu3Hak: 1 — KOsIM4YecTBO He aepxuTcs, 0 — aepxuTca
percent_time d6.2 MpoueHT BbINoNHeHns O6A3aTensCTs
period_start t Hauano nepuoga feiicteusi npasun MM
period_end t OkoHuaHue nepuoga feiicteus npasun MM
client_code c7 Koga knneHta
cstrike_offset d16.5 CMeLLeHne OT LieHTpasIbHOro cTpaiika
active_sign i4 MpusHak: 1 — 3anuck yaaneHa (Ctana He akTuBHa), 0 — akTUBHA
agmt_id i4 MpeHTndomkaTop oba3atensctea MM
fulfil_min d6.2 MpOLEHT MUHUMa/ILHOTO UCMOMTHEHUST 0653aTeNbLCTB 3a TOProBYH CECCUID
fulfil_partial d6.2 [MpOLEHT YaCTUYHOTO NCMOMHEHNS 06A3aTeNbCTB 3a TOProByH CECCUID
fulfil_total d6.2 [MpoLEeHT NOAHOro UCMONHEHNS 06A3aTeNbCTB 3a TOProByHO CECCUID
is_fulfil_min i1 Mpr3HaK MUHUMAa/IbHOTO UCMO/THEHNS 06513aTeNbCTB B TEKYLLMIA MOMEHT
is_fulfil_partial i1 Mpu3HaK YaCTUYHOrO NCNOSTHEHMA 06513aTeNIbCTB B TEKYLLUNIA MOMEHT
is_fulfil_total i1 MpW3Hak NOMHOTO UCMOSIHEHUS 06A3aTeNbCTB B TEKYLLUMIA MOMEHT
is_rf i1 Mpu3Hak 06a3aTeIbCcTBa pacyeTHOW hupMbl
id_group i4 MaeHTndomkaTop MapkeT-MelikepcKoli CBA3KM

MpumMeyaHus: B Tabnuue opt_ MM_info notoka FORTS_MM_REPL TpaHcupyroTcs 06s3aTenbcTBa MapKeT-MeikepoB ¢ AeTanusauunei 1o
CEeMU3HaYHOro K/IMEHTCKOro Koaa.

4.16.1.4. Ta6nuua cs_mm_rule: Taénuuya c MHCTpyMeHTaMu AJiS1 NepecyeTa LLeHTPa/IbHOro cTpaiika

Ta6n. 75. Mona Tabnuubl cs_mm_rule

Mone Tun OnucaHve

repliD i8 CnyxebHoe none nogcucTembl penkaumm
replRev i8 CnyxebHoe nosne nofcucTeMbl peninkaumm
replAct i8 CnyxebHoe nose nogcucTeMbl penmkalmm
sess_id i4 MaeHTrndmkaTop TOproBoii ceccum
client_code c4 Koga knneHTa

option_series_id i4 M peHTudmkaTop onuuoHHo cepum

4.17. Notok FORTS_CLR_REPL - KnupuHrosasa nHopmaumsa (Type=AR)

4.17.1. Cxema gaHHbIX

Tabnuupbl:

money_clearing - KnveHTckue AeHbrvi B KMpUHre

clr_rate - Kypcbl BaJIlOT 1 MHAEKCOB

fut_pos - ViHchopmaumsi 0 No3NLMOHHOM COCTOSIHUM HA MOMEHT BEYEPHEro K/IMPUHIa Mo ghbroyepcam

opt_pos - VHdopMaLms 0 NO3ULMOHHOM COCTOSIHM HA MOMEHT BEYEPHEr0 K/IMPUHTa Mo OnuyoHaM

fut_sess_settl - PacueTHble LieHbl N0 hblovepcam
opt_sess_settl - PacueTHble LeHbl N0 ONuMoHam

pledge_details - Tabnuua getanusauuy 3anoros
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* money_clearing_sa - KNMeHTckne fieHbIN B KNMpuHre

« fut_pos_sa - iHhopmaLysi 0 NO3ULMOHHOM COCTOSIHUM PK Ha MOMEHT BEUEPHEro KIMPUHTa Nno (hblodepcam

» opt_pos_sa - MiHchopmaLmsi 0 NO3MLMOHHOM COCTOSAHMM PK Ha MOMEHT BEUEPHETO K/IMPUHTa MO OMNLOHaM

« option_series_settl - PacyeTHble LieHbl N0 OMUMOHHLIM CEPUAM

e sys_events - Tabnuua coobITWiA

4.17.1.1. Tabnuua money_clearing: KnueHTckue aeHbru B KNMpuUHre

Ta6n. 76. NMonsa Ta6nuubl money_clearing

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nofAcucTeMbl pennkaumm

replRev i8 CnyxebHoe nose noacucTeMbl penmkawmm

replAct i8 CnyxebHoe none nogcucTembl penkaumm

client_code c7 Kog knneHta

asset_type i1 Twun cyeta. 0 - py6nn, 1 - 3anoru.

amount_beg d16.2 [eHer Ha Havano AHA

vm d16.2 BapuauuoHHas mapxa, BK/oYas BapyaLyMoHHYI0 Mapxy No mapxvpye-
MbIM OMLMOoHaM

premium d16.2 Mpemusi no onymoHam, NoslydeHHas/cnMcaHHas B BEHEPHUIA K/TMPWHT, B Ne-
pecuéTe Ha pybnu. BkitoyaeT B cebs1 hrHAHCOBBIN pe3ybTaT UCNOMHEHUSE
no3numMiA NO NPeMUasIbHLIM ONLIMOHAM.

pay d16.2 [BwxeHune no cuety

fee_fut d16.2 dbroyepcHbIli GrpxeBoii cbop

fee_opt d16.2 OnuMOHHbI BrpxeBoii coop

go d16.2 CymmapHoe 'O no dhbtoyepcam v onumMoHam

amount_end d21.2 [eHer Ha KoHeL, gHA

free d22.2 CB060OAHO cpeacTs

4.17.1.2. Ta6nuua clr_rate: Kypcbl Ba/1lOT U MHAEKCOB

Ta6n. 77. Nona Taénuubl clr_rate

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nofcucTeMbl pennkaumm
replRev i8 CnyxebHoe nose nogcucTeMbl penmkalmm
replAct i8 Cnyxe6bHoe none nogcucTembl penkaumm

rate d16.5 3HayeHve nHgekca

moment t MOMEHT hrKCMPOBaHWA 3HaYeHUs

signs i1 Mpun3Hakn, COOTBETCTBYIOLLME AAHHOMY 3HAYEHWIO
sess_id i4 MaeHTudomkaTop TOproBoii ceccum

rate_id i4 MaeHTudhmkatop Kypca

4.17.1.3. Ta6nuua fut_pos: NHchopmayusa 0 NO3MLUMOHHOM COCTOSAHUM HA MOMEHT BEeYEPHEro KJMpuHra no ¢bto-

yepcam

Ta6n. 78. Monsa Taénuubl fut_pos

Mone Tun OnucaHve

repllD i8 Cnyxe6bHoe none noAcucTemMbl pennkaumm

replRev i8 CnyxebHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe none nogcMcTeMbl pennkaumm

isin_id i4 YHUKasIbHbIN YACI0BOW NAEHTUUKATOP NHCTPYMEHTA
sess_id i4 MaeHTndmkaTop TOproBoii ceccum

isin c25 CVIMBO/IbHbIN KO UHCTPYMEHTA

157



10.10.2024 PLAZA Il wnto3 Bepcua 7.30
Mone Tun OnucaHune
client_code c7 Kog, knneHTa
account_type i1 Tun cyeta (0 - PP; 1 - B®; 2 - KIMEHT).
Xpos_beg i8 Mo3nymna Ha Havyaso gHA
xpos_end i8 Mo3nyms Ha KoHew, oHsA
vm d16.2 CymmapHas BM no utoram OCHOBHOIO KAWPWHIa ANns KneHta/chvpmbl v
WHCTPYMEHTa
fee d16.2 CyMMapHsIii c6op ANs KneHTa/(onpmbl 1 UIHCTPYMEHTa
accum_go dl6.2 HakonneHHsbi M
fee_ex d16.2 Bupxxesoi c6op
fee_cc d16.2 KnupwuHrosblli c6op
pos_exec d11.0 KonnyecTBo MCNOMHEHHbIX NO3ULKIA
charge_exec dl6.2 C60op 3a ucnosiHeHne
sbor_nosys d16.2 Cymma 6upxeBoro coopa/céopa pacyeTHON opraHvM3aumMnm U KOMUCCUOH-

HOrO BO3HArpaxaeHus KAMPUHIOBOrO LieHTPa 3a BHECUCTEMHbIE CAENKU
(py6.)

4.17.1.4. Ta6nuuya opt_pos: NHcpopmayusa 0 NO3ULMOHHOM COCTOAHUM HA MOMEHT BeYepHero KIIMpuHra no onuu-

OHam

Ta6n. 79. NMonsa Ta6nuubl opt_pos

Mone Tun OnucaHue

repllD i8 CnyxebHoe nose nogcucTeMbl penmkalmm

replRev i8 Cnyxe6bHoe none noAcucTembl penvkaumm

replAct i8 CnyxebHoe nose nogcucTembl penkaumm

isin_id i4 YHWKasIbHbI YNCI0BOI MAEHTUIMKATOP MHCTPYMEHTa

sess_id i4 MaeHTudmkaTop TOproeoii ceccum

isin c25 CVIMBO/IbHbIN KO UHCTPYMEHTA

client_code c7 Koga knneHTa

account_type i1 Tun cueta (0 - PO; 1 - B®; 2 - KIMEHT).

Xpos_beg i8 Mo3numa Ha Havyano AHA

xpos_end i8 Mo3numnsa Ha KoHew, AHA

vm d16.2 CymmapHast BM no ntoram OCHOBHOIO KAMPUHTa A1 KAMeHTa/dmpMbl 1
nHcTpymeHTa. PaBHo cymme noneii VAR_MARG_P n VAR_MARG_D

fee d16.2 CyMMapHblIii c6op An15 KIMeHTa/prpmbl U MHCTpyMeHTa. CoBnagaert ¢ no-
nem SBOR u3 otyeToB

fee_ex d16.2 BupxeBoii 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/cbopa pacyeTHol opraHvM3auuM 1 KOMUCCUOH-
HOrO BO3HArpaxaeHus KNMpUHroBoro LieHTpa 3a BHECUCTEMHbIE CLENKU
(py6.)

premium d26.2 Py6neBas npeMusi No onLuMoHy, NosyYeHHas/cnucaHHasa B BEYEPHWIA Kn-
PUHT. BktoyaeT B ce6s (hMHAHCOBBIN pesysibTaT UCMOMHEHUS NO3ULMN.

premium_in_settl_currency d26.2 BantoTHasa npemus Mo onuuoHy, NosyyeHHas/cnucaHHas B BeYEPHUA Kn-

PVHT. BkntouaeT B ce6s1 (prHAHCOBbIV pe3ynbTaT UCMOMHEHNS NO3NLMK.

4.17.1.5. Ta6nuua fut_sess_settl: PacueTHble LeHbl No dpblovepcam

Ta6n. 80. Monsa Ta6nuubl fut_sess_settl

Mone Tun OnucaHune

repllD i8 CnyxebHoe nosne nogcucTeMbl penmkalmm
replRev i8 Cnyxe6bHoe none nofAcucTemMbl pennkawumm
replAct i8 CnyxebHoe none nogcucTeMbl penkaumm
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Mone Twvn OnucaHvne

sess_id i4 MaeHTudhmkaTop TOprosoii ceccum

date_clr t [ata knupuHra

isin c25 CVIMBO/IbHbIN KO UHCTPYMEHTA

isin_id i4 YHUKaJ/TbHbI YAC/TOBOI NAEHTUMKATOP MHCTPYMEHTA

settl_price d16.5 PacueTHas LeHa

swap_rate d16.5 CrtaBka (hOHAMPOBAHMSA NPU OTKNOHEHWM LEHbl KOHTPakTa OT ueHbl BA
60/blUe 3a/1aHHOI0 Ha KOHTPakTe ypoBHS (418 BP)

index_div di18.4 [vengeHgHan nonpaska aAns B® Ha MHAEKC nnv akuuio

4.17.1.6. Ta6nuua opt_sess_settl: PacueTHble LeHbl MO ONLMOHaAM

Ta6n. 81. NMons Ta6nuubl opt_sess_settl

Mone Tun OnucaHune

repllD i8 CnyxebHoe nosne nogcucTeMbl pensmkalmm

replRev i8 CnyxebHoe none noAcucTeMbl pennkaumm

replAct i8 CnyxebHoe none nogcucTembl penkaumm

sess_id i4 MaeHTndmkaTop TOproBoi ceccmm

date_clr t [Jata knupuHra

isin c25 CVMBO/IbHbIN KO UHCTPYMEHTA

isin_id i4 YHVKa/TbHbIA YACTOBOW UAEHTUMNKATOP NHCTPYMEHTa
volat d16.5 BonatnnbHoCcTb onuvoHa

theor_price d16.5 TeopeTnyeckas LeHa onuuoHa

4.17.1.7. Ta6nuua pledge_details: Tabnuuya getanusaymm 3anoros

Ta6n. 82. Nona ta6nuubl pledge_details

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTembl penkaumm

replRev i8 CnyxebHoe nose nofcucTeMbl pennkawmm

replAct i8 Cnyxe6Hoe none nNoAcucTeMbl pensimkaumm

client_code c7 Koga knneHTa

pledge_name c10 Kog, nHocTpaHHOW BantoTbl UK LEHHON Bymaru

xamount_beg d26.2 KonnuecTBo LieHHbIX GyMar uav MHOCTPaHHOW BaUTHOThI HA HaYano ceccum

xpay d26.2 CymMMma BBOAOB-BbIBOAOB B LUTYKax LEHHbIX GyMar vaum MHOCTpaHHol Ba-
NIoThI

xamount d26.2 KonnuectBo LieHHbIX Gymar uam WHOCTPaHHOM BasltloTbl Ha TEKYLLUWIA MO-
MeHT

rate d16.5 OueHoYHas CTOMMOCTb €4UHULbI MHOCTPaHHON BasTiOTbl UM OAHOW LieH-
Hoi Bymaru B py6nsix P®

xamount_beg_money d26.2 KonnuecTBo LieHHbIX Bymar nim MHOCTPaHHOM BaoThbl Ha Ha4Yalo ceccum
B pyonsax P

Xpay_money d26.2 CymMMa BBOAOB-BbIBOAOB B LUTYKax LEHHbIX GyMar vam MHOCTpaHHol Ba-
NoTbI B py6nsax Po

Xamount_money d26.2 KonnuectBo LieHHbIX Gymar uam WHOCTPaHHOM BasltloTbl Ha TEKYLLUWIA MO-
MEHT B py6risix P®

MpumeyaHus:

¢ lMone amount_money - KoM4ecTBO LeHHbIX Gymar UM MHOCTPaHHOW BaUTiOTbl HA TEKYLMIA MOMEHT (B pyonsax P®) (paccunTbiBaetcs
KakK «amount» * «rate»)

* one amount_beg_money - KoiM4ecTBO LieHHbIX ByMar 1M MHOCTPaHHO BasloThbl HA Havaso ceccun (B py6nsx P®) (paccumtbiBaeTtcs
KaK «amount_beg» * «rate»)

« Tone pay_money - CyMMa BBO/J0B-BbIBOfIOB B LUTYKaX LIEHHbLIX GyMar Un MHOCTPaHHO BantoTkl (B py6nsix P®) (paccumnTbiBaeTcs Kak
«pay» * «rate»)
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4.17.1.8. Ta6nuuya money_clearing_sa: KnneHTCKne geHbru B KNNpuHre

Ta6n. 83. Mona tabnuuybl money_clearing_sa

Mone Tun OnucaHune

repllD i8 CnyxebHoe nosne nogcucTeMbl penmkalmm

replRev i8 Cnyxe6Hoe none nofAcucTeMbl penkawmm

replAct i8 CnyxebHoe none nogcucTeMbl penkaumm

settlement_account cl2 PacueTHbIli Kog,

asset_type i1 Twun cyeta. 0 - py6nu, 1 - 3anoru.

amount_beg d26.2 [eHer Ha Havano AHA

vm d26.2 BapunaunoHHasa mapxa

premium d26.2 MpemMus no onumoHam, nosy4YeHHas/cnmcaHHas B BEYEPHWI KTMPWHT, B ne-
pecuéte Ha pybnu. BkitoyaeT B cebsl hrHAHCOBbIN pe3ynbTaT UCNOMHEHUSE
no3vuuii Mo NpemMmnanbHbIM ONLUOHAM.

pay d26.2 [BuxeHune no cyety

fee_fut d26.2 dbroyepcHbIli GrpxeBoii cbop

fee_opt d26.2 OnuMOHHbI BrpXeBoii coop

go d26.2 CymmapHoe MO no chbtoyepcam 1 onuuoHam

amount_end d26.2 [eHer Ha KoHeL, aHSA

free d26.2 CB060OHO CpeacTs

blocked_tax d26.2 CpegcTBa, 3a6/10KMpOoBaHHbIe MO, BbiNaTy Has10roB.

Ta6n. 84. MNonsa ta6nuybl fut_pos_sa

4.17.1.9. Ta6nuuya fut_pos_sa: NHchopmayus o NO3ULMOHHOM cocTOAHUM PK Ha MOMEHT BeuepHero KAMpuHra no
¢brouepcam

Mone Tun OnucaHue

repllD i8 CnyxebHoe nose nogcucTeMbl penmkalmm

replRev i8 CnyxebHoe none noAcucTeMbl penkaumm

replAct i8 CnyxebHoe none nogcucTemMbl penkaumm

isin_id i4 YHVKa/IbHbIN YACOBOW UAEHTUMNKATOP NHCTPYMEHTA

sess_id i4 MaeHTudmkaTop TOprosoii ceccum

isin c25 CVMBO/IbHbIN KO MHCTPYMEHTA

settlement_account cl2 PacueTHbIi Kog,

Xxpos_beg i8 Mo3numsa Ha Havyano gHA

xpos_end i8 Mo3numsa Ha KoHew, oHA

vm d26.2 CymmapHas BM no utoram OCHOBHOIO KAWPWHIa A5 KNneHTa/thupmbl 1
MHCTpYMEHTa

fee d26.2 CyMMapHbIii c60p N8 KneHTa/dpmbl 1 IHCTPYMEHTa

fee_ex d26.2 Bupxxesoi c6op

fee_cc d26.2 KnupwuHrosblii c6op

pos_exec d11.0 KonnuyecTBo MCNOMHEHHbIX NO3ULKIA

charge_exec d16.2 C60p 3a ucnosiHeHne

sbor_nosys d16.2 Cymma 6upxeBoro coopa/cbopa pacyeTHON opraHvM3aumm U KOMUCCUOH-
HOro BO3HarpaxzeHns KnMpuHroBoro LieHTpa 3a BHECUCTEMHbIE CAESKM
(py6.)

Ta6n. 85. Mona Ta6nuubl opt_pos_sa

4.17.1.10. Ta6nuya opt_pos_sa: NHchopmauus o0 NO3MLMOHHOM COCTOAHUM PK Ha MOMEHT BeuepHero KMpuHra
no onuuoHam

Mone Tun OnucaHve
repllD i8 Cnyxe6Hoe none noAcucTeMbl pensimkawumm
replRev i8 CnyxebHoe none nogcucTeMbl penkaumm
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Mone Tun OnucaHune

replAct i8 CnyxebHoe none nofcucTeMbl pennkaumm

isin_id i4 YHVKasbHbIN YACIOBOW UAEHTUUKATOP NHCTPYMEHTA

sess_id i4 MaeHTndomkaTop TOproBoii ceccum

isin c25 CWMBOJIbHbIN KO MHCTPYMEHTA

settlement_account cl2 PacuyeTHbIli Kog,

Xpos_beg i8 Mo3numa Ha Havyano aHA

xpos_end i8 Mo3nymnsa Ha KoHewl, AHA

vm d26.2 CymmapHasi BM no ntoram OCHOBHOMO KAVMpWUHra ans knaveHta/onpmbl v
MHCTpymeHTa. PaBHO cymme nonei VAR_MARG_P 1 VAR_MARG_D

fee d26.2 CyMMapHblii cb6op Ans kmeHTa/pnpmbl U MHCTpyMeHTa. CoBnagaert ¢ no-
nem SBOR u3 ot4yeToB

fee_ex d26.2 BupxeBoii c6op

fee_cc d26.2 KnupwuHroBbliii cb6op

premium d26.2 Py6neBas npemusi No onuMoHy, NoslydeHHasi/CnncaHHas B BEHEPHUIA Kn-
pVHT. BkntoyaeT B ce6s1 hMHAHCOBGIN pe3ynibTaT UCMNOTHEHWS MO3ULUN.

premium_in_settl_currency d26.2 BantoTHas npeMus No onumoHy, NoslyYeHHas/cnncaHHas B BEYEPHUIA K-
pUWHT. BkntoyaeT B ce6s1 (PHAHCOBbLIN pe3ynbTar UCNOMHEHWS MO3ULUK.

pos_exec d11.0 KonnyecTBo MCNOMHEHHbIX NO3ULIKIA

charge_exec dl6.2 C60op 3a ucnosiHeHne

sbor_nosys d16.2 Cymma 6upxeBoro coopa/céopa pacyeTHOM opraHvM3aumm U KOMUCCUOH-

HOrO BO3HArpaxaeHus KAMPUHrOBOrO LieHTpPa 3a BHECUCTEMHbIE CAEMNKU
(py6.)

4.17.1.11. Ta6nuua option_series_settl: PacueTHble LeHbI MO ONUUOHHLIM CEPUAM

Ta6n. 86. Mona tTa6nuubl option_series_settl

Mone Tun OnucaHue

repllD i8 CnyxebHoe nose nogcucTeMbl penmkawmm

replRev i8 Cnyxe6bHoe none nogcucTemMbl penvkaumm

replAct i8 CnyxebHoe nosie NoAcUCTeEMbI penmkalmm

sess_id i4 MaeHTudhmkaTop TOproeoii ceccum

date_clr t [ata knupuHra

isin c25 CVIMBO/IbHbIN KO UHCTPYMEHTA

isin_id i4 YHUKa/TbHbI YAC/TOBOI NAEHTUMKATOP MHCTPYMEHTa

underlying_price d16.5 Tekywiasa ueHa cnoTt MHCTPYMEHTA, a B [ileHb 3KCnMpauumm - LeHa Huxene-
Xallero akTuea, OTHOCUTENBHO KOTOPOi ByAyT NCNOMHEHbI ONUMOHbI (MO-
[POGHOCTK CM. B COOTBETCTBYHOLLEN CneLyduKaLum KOHTpakTa)

lot_coefficient i4 KoadpchuimeHT, ykasbiBawowmii Ha 06bEM 6a30BOr0 akTMBa B KOTUPOBKE
KOHTpakTa 1 cTpavikax onuyoHHONR cepum

4.17.1.12. Ta6nuya sys_events: Taénuya coobITUiA

Tab6n. 87. Mona Tabnuubl sys_events

Mone Tun OnucaHne

repliD i8 CnyxebHoe none nogcucTemMbl penmkaumm
replRev i8 CnyxebHoe nosne nofAcucTeMbl peninkaumm
replAct i8 CnyxebHoe nose nogcucTeMbl penmkalmm
event_id i8 YHUKasTbHbIN MAEHTUMKATOP COObITUSA
sess_id i4 Homep ceccun

event_type i4 Tvn cobbITuA

message c64 OnucaHune cobbITUA

MpumeyaHus:

¢ B03MOXHble TUMbI COBbITUIA:
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event_type =3
message = "clearing_data_ready"
[oTOBbI faHHbIE NOC/IE OCHOBHOIO KMPUHTa

4.18. MNotok RTS_INDEX_REPL - bupxeBble nigekcol (Type=R)

4.18.1. Cxema gaHHbIX
Tabnuupbl:
* rts_index - Tabnuua nHaekcos

4.18.1.1. Ta6nuua rts_index: Tabnuua HAEKCOB
Tabnmua COAEPXMT AaHHbIE O 3HAYEHUSX GUPXKEBBIX UHAEKCOB.

Ta6n. 88. Monsa Ta6nuybl rts_index

Mone Tun OnucaHve

repllD i8 CnyxebHoe none nofgcucTembl penkaumm

replRev i8 CnyxebHoe none nogcucTembl penmkaumm

replAct i8 CnyxebHoe none nogcMcTeMbl pennkaumm

name c25 Mma nHaekca

moment t MoMmeHT nocnegHero pacyeta

usd_rate d10.4 [Ns HOEeKcoB, B KOTOPbIX YUMTLIBAKOTCS Kak pybnesble, Tak v [on1apo-
Bbl€ LiEHbI MHCTPYMEHTOB — KypcC py6nsi K 40n1apy, UCNob30BaBLUNIACA 415
pacyeta

cap di8.4 Kanutanusaunsa 6ymar, BXOAALMX B MHAEKC

volume di8.4 O6bEM CcaenoK, BXOAALLMNX B UHAEKC

value_highprec d18.6 3HaueHve uHAeKca (3HaYeHne BbICOKOW TOYHOCTM, 6 3HAKOB nocsie 3ans-
TOWA)

prev_close_value_highprec d18.6 3HaueHve MHAEKCa Ha 3aKkpbiTe npeablayLeli TOproBoi ceccum (3Have-
HWe BbICOKOM TOYHOCTK, 6 3HAKOB Nocse 3ansTow).

open_value_highprec d18.6 3HaueHve HAeKca Ha OTKPbITUE TeKyLLEel TOProBoli ceccum (3Ha4eHue Bbl-
COKOW TOYHOCTU, 6 3HAKOB NOC/e 3ansAToMn).

max_value_highprec d18.6 MakcumasibHoe 3HaYeHVe NHAEKCa B TeYEHMEe TekyLLell TOproBoi ceccum
(3HauYeHne BbICOKOI TOYHOCTK, 6 3HAKOB Noc/e 3ansToi).

min_value_highprec d18.6 MuHMMaIbHOE 3HaYeHVe MHAeKca B TeYeHWe TeKyLleil TOproBoii ceccum
(3HayYeHne BbICOKOI TOYHOCTK, 6 3HAKOB Nocse 3ansToi).

4.19. Notok FORTS_VM_REPL - BapnauuoHHas mapxa n npemus (Type=l)

4.19.1. Cxema gaHHbIX
Tabnmupl:
« fut_vm - BapuaunoHHas mapxa rno goblouepcam B paspese nosuuuii KIMeHToB
. opt_vm - BapVIaLl,VIOHHaFI MapXxa n npemMmua no onuymoHam B paspese I'IOBVILI,VIVI KITMeHTOoB
 fut_vm_sa - BapuauuoHHas mapxa rno gbouepcam B paspese nosuuyuii PK
* opt_vm_sa - BapnauyoHHas mapxa 1 npemus no onuuoHam B paspese nosvunii PK
» sys_events - Tabnmua cobbITHiA
4.19.1.1. Ta6nuua fut_vm: BapuaymoHHas mapxa no cbrouepcam B paspese No3nLuii KJIMEHTOB

Ta6n. 89. Mona taénuubl fut_vm

Mone Tun OnucaHve
repliD i8 CnyxebHoe nosie noacucTeMbl penmkalmn
replRev i8 CnyxebHoe none nofcucTeMbl penikaumm

162



10.10.2024 PLAZA Il wnto3 Bepcua 7.30
Mone Tun OnucaHune
replAct i8 CnyxebHoe none nofcucTeMbl pennkaumm
isin_id i4 YHVKasbHbIN YACIOBOW UAEHTUUKATOP NHCTPYMEHTA
sess_id i4 MaeHTndomkaTop TOproBoii ceccum
client_code c7 Koga knneHta
vm d16.5 HakonneHHas no caenkam BapuaLmoHHas Mmapxa, paccumtaHHas no Teky-
el pbIHOYHOM LieHe

4.19.1.2. Ta6nuuya opt_vm: BapuaymoHHasa mapxxa 1 npeMmna No onyMoHam B paspese No3nNLuii KIMEHTOB

Ta6n. 90. Monsa Taénuubl opt_vm

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTembl penkaumm

replRev i8 CnyxebHoe none nofAcucTeMbl penikawmm

replAct i8 CnyxebHoe nose nogcucTeMbl penmkawmm

isin_id i4 YHVKa/TbHbIN YACIOBOW UAEHTUNKATOP NHCTPYMEHTa

sess_id i4 MaeHTndmkaTop TOproBoii ceccum

client_code c7 Kog, knneHTa

vm d16.5 HakonneHHas no caenkam BapualyoHHas Mapxa no MapXxupyembiM on-
LiMoOHaM, paccunTaHHas no TekyLlei pbIHOYHOM LieHe

premium d26.2 HakonneHHas no cgenkam npemvs no npemuasibHbIM OnuyoHam, nogsne-
Xawas K yniare B 6nvxaiwnii MK/BK, B nepecueTe Ha py6nu. He Bkto-
yaeT B ce6a (hMHaAHCOBBIV pe3ynbTaT UCMOTHEHUA NO3NLWN.

premium_in_settl_currency d26.2 HakonneHHas no cgenkam npemus no npeMuasibHbIM OnuuoHam, nogJie-
Xawas k ynnare B 6nnxaviwmia MK/BK, B BantoTe pacyetos. He Bkouaet
B Ce0s1 hMHAHCOBBIN pe3ysibTaT MCNO/THEHMS NO3ULUN.

4.19.1.3. Ta6nuua fut_vm_sa: BaprMaunoHHaa mapxa no pbtouepcam B paspese nosuuyuii PK

Ta6n. 91. Nona tTa6nuybl fut_vm_sa

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTembl penimkaumm

replRev i8 CnyxebHoe none nogcucTeMbl pennkaumm

replAct i8 CnyxebHoe nose nofcucTeMbl pensinkasmm

isin_id i4 YHVKasbHbIN YACIOBOW UAEHTUUNKATOP NHCTPYMEHTA

sess_id i4 M aeHTndmkaTop TOproBoii ceccum

settlement_account cl2 PacueTHbIli Kopg,

vm d26.2 HakonneHHas no caenkam BapuaLMoHHas Mapxa, paccumTtaHHas no Teky-
et pbIHOYHOM LieHe

4.19.1.4. Ta6nuya opt_vm_sa: BapuaynoHHasa Mmapxa 1 npeMmusi no onuyuoHam B paspese nosuyuii PK

Ta6n. 92. Mona Ta6nuybl opt_vm_sa

Mone Tun Onucaxne

repliD i8 CnyxebHoe none nogcucTeMbl pennkaumm

replRev i8 CnyxebHoe nosne nogcucTeMbl pensmkalmm

replAct i8 Cnyxe6bHoe none nofAcucTembl pennkaumm

isin_id i4 YHVKa/TbHbIN YACTOBOW UAEHTUMNKATOP NHCTPYMEHTa

sess_id i1 MaeHTndmkaTop TOproBoii ceccum

settlement_account cl2 PacueTHblli Kopg,

vm d26.2 HakonneHHas no caenkam BapuauyioHHas Mapxa no MapXxupyembiM on-
LiMOHaM, paccunTaHHas no TekyLlei pbIHOYHOM LieHe

premium d26.2 HakonneHHas no cgenkam npemvs no npemuasibHbIM OnuyoHam, nogse-

Xawas K yniare B 6nvxaiwnii MK/BK, B nepecueTe Ha py6nu. He Bk/to-
yaeT B ce6s (PUHAHCOBbBIN pe3ynbTaTr MCNOSHEHUS NO3ULWM.
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Mone Tun OnucaHune
premium_in_settl_currency d26.2 HakonneHHas no caenkam npemus no npeMuasbHbIM onuuoHam, nogse-

xauias K ynnate B 6nvxaiimii MK/BK, B BanioTe pacyetos. He BkoYaeT
B ce6s1 (hHAHCOBBI Pe3y bTaT UCMNOMTHEHNS NO3ULUN.

4.19.1.5. Ta6nuuya sys_events: Ta6nuya coobITUiA

Ta6n. 93. NMonsa Ta6bnuubl sys_events

Mone Tun OnucaHune

repliD i8 CnyxebHoe nosne nogcucTeMbl penmkalmm
replRev i8 CnyxebHoe nose nogcucTeMbl penmkawmm
replAct i8 Cnyxe6bHoe none noAcucTeMbl penkaumm
event_id i8 YHUKa/TbHbI naeHTdunkaTop cobbiTus
sess_id i4 Homep ceccun

event_type i4 Tun cobbITuA

message c64 OnuncaHue cobbITus

MpumeyaHus:

* B0O3MOXHble TWMNbl COOLITUIA

event_type=1
message = "session_data_ready"

3akoHYeHa 3arpy3ka AaHHbIX U3 K/IMPUHTOBOI CUCTEMbI B TOPIOBYIO Nepes, HauasioM HoBOVi TOProBoii ceccum

event_type =2
message = "intraday_clearing_finished"

Bce pacueTHble npoueaypbl B MPOMK/IVPUHTE 3aKOHYEHbI

event_type =4
message = "intraday_clearing_started"
Havasno npomkvpuHra

event_type =5
message = "clearing_started"
Hauasio 0CHOBHOIO KNpuHra

event_type = 6
message = "extension_of_limits_finished"
Pa3,IJ,BI/I)KKa JIMMUTOB 3aKOH4YeHa

event_type = 8
message = "broker_recalc_finished"

[eHexHble cpeacTsa nocse NPpoMKINPUHra nepecynTaHbl

4.20. Notok FORTS_VOLAT_REPL - BonatunbHocTtb (Type=l)

4.20.1. Cxema gaHHbIX

Tabnmupl:
« volat - BonatunbHOCTb

« sys_events - Tabnuua co6bITHi

4.20.1.1. Ta6nuuya volat: BonatunbHoOCTb

TekyLUMe 3HaYeHVs1 BONATUILHOCTY U TEOPETUYECKME LieHbl A7151 ONLUMOHOB. TpaHC/IMpyeTcsl B BUAE BPEMEHHbIX CPEe30B C MHTepBasioMm 10

MUHYT.

Ta6n. 94. Nona tabnuybl volat

Mone Tun OnucaHvne

repllD i8 CnyxebHoe nose nogcucTeMbl penmkawmm

replRev i8 CnyxebHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe nosie NoacuUcTeMbl penmkalmn

isin_id i4 YHUWKasIbHbI YNC/I0BOI MAEHTUIMKATOP MHCTPYMEHTa
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Mone Tun OnucaHune
sess_id i4 MaeHTudhmkaTop TOprosoii ceccum
volat d16.5 BonatunibHOCTb onuuoHa
theor_price d16.5 TeopeTnyeckas LeHa onuuoHa
theor_price_limit d16.5 TeopeTnyeckas LeHa onuuoHa ¢ y4eToM IMMUTOB
up_prem d16.5 BepxHWii N(MUT NPeMUK MO ONUMOHY
down_prem d16.5 HWKHUIA NUMUT NPEMUU NO ONUMOHY
option_model i1 Mopaenb LeHoo6pa3oBaHns OMLYOHOB.

MpumeyaHus:

 [Mone option_model MOXeT NpuHUMATL cregytoLive 3HauYeHus:
0 Mogenb bnaka-Lloynsa

1 Mogens bawense

4.20.1.2. Ta6nuua sys_events: Ta6nuya coobITUiA

Ta6n. 95. NMona Ta6énuubl sys_events

Mone Tun OnucaHve

repliD i8 CnyxebHoe nosie noacucTeMbl penmkaumm
replRev i8 CnyxebHoe none nofAcucTeMbl pennkaumm
replAct i8 CnyxebHoe nosne nogcucTeMbl penmkawmm
event_id i8 YHVKa/IbHbIN MAEHTUMKATOP COObITUSA
sess_id i4 Homep ceccumn

event_type i4 Tvn cobbITuA

message c64 OonuncaHue cobbITUA

MpumeyaHus:

¢ BO3MOXHbI€ TUMbl COOLITUI

event_type=1
message = "session_data_ready"

3aKoHYeHa 3arpy3ka AaHHbIX U3 KMPUHIOBOI CUCTEMbI B TOPIOBYIO Nepes, HayasioM HoBOVi TOProBoii ceccum

event_type = 2
message = "intraday_clearing_finished"
Bce pacueTHble npoueaypbl B MPOMK/IMPUHIE 3aKOHYEHbI

event_type = 4
message = "intraday_clearing_started"
Havano npomkinpuHra

event_type =5
message = "clearing_started"
Hauano 0CHOBHOro KNMpuHra

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

event_type =8
message = "broker_recalc_finished"
[leHexHble cpeAcTBa nocsie MPOMK/MPYIHIA NepeCcUHUTaHbl

4.21.1. Cxema gaHHbIX

Tabnuupl:

« volat_coeff - Puck-napameTtpsbl ans mogenu bnaka-LLloynsa

4.21. Notok FORTS_RISKINFOBLACK_REPL - Puck-napameTpbl Ana mogenu
Bnaka-LLloynsa (Type=l)
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4.21.1.1. Ta6nuua volat_coeff: Puck-napametpbl gnsa mogenu bnaka-LLloynsa

Ta6n. 96. MNonsa ta6nuubl volat_coeff

Mone Tun Onucaxne

repliD i8 CnyxebHoe nose nogcuUcTeMbl penmkalmm

replRev i8 CnyxebHoe nosne noacucTeMbl penmkalmm

replAct i8 CnyxebHoe none noAcucTeMbl pennkaumm

option_series_id i4 MaeHTudmKaTop ONLMOHHO cepun

a f MapameTp pacueTa KpuBOI BonatuAILHOCTM No Mogenu bnaka-lWoynsa
b f MapameTp pacyeTta KpMBOIi BONaTuibHOCTY No Mogenu bnaka-Loynsa
c f MapameTp pacyeTta KpMBOIi BONaTubLHOCTY No mogenu bnaka-Loynsa
d f MapameTp pacyeTta KpMBOIi BONaTULHOCTY Mo Mogenu bnaka-Loynsa
e f MapameTp pacueTa KpuBOI BonatuALHOCTM No Mogenu bnaka-lWoynsa
s f MapameTp pacyeTta KpMBOIi BONaTuibHOCTY No Mogenu bnaka-Loynsa

4.22. Notok FORTS_RISKINFOBACH_REPL - Puck-napameTtpbl ana moaenv
Bawenbe (Type=l)
4.22.1. CxemMma gaHHbIX

Tabnuupl:

* volat_coeff - Puck-napametpbl Ana mogenu bawenbe

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 CnyxebHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe nosie noacucTeMbl penmkaymm

option_series_id i4 M peHTudmkaTop onuuoHHo cepum

a f MapameTp pacyeTta KpvBOI BONaTUILHOCTY N0 Mogenu balense
b f MapameTp pacyeTta KpVBOW BONATWULHOCTY NO Mogenu balenbe
c f MapameTp pacyeTta KpVBOI BONATWUILHOCTY NO Mogenu baluense
d f MapameTp pacyeTa KpyBOI BONATULHOCTY N0 Mogenu ballense
e f MapameTp pacyeTta KpvBOI BONATUILHOCTY NO Mogenu balense
s f MapameTp pacyeTta KpVBOW BONATULHOCTY NO Mogenu balenbe
m f MapameTp pacyeTta KpVBOI BONATWUILHOCTY NO Mogenu baluense

4.23. NMotok FORTS_INFO_REPL - CnpaBoyHas uHcpopmauusa (Type=R)

4.23.1. Cxema flaHHbIX
Tabnuupbl:
« currency_params - lNapameTpbl Ba/ltoT
« base_contracts_params - MapameTpbl 6a30BbIX KOHTPAKTOB
« futures_params - MapameTpb! dhbio4epcoB
» option_series_params - IHdhopMaLs 0 napameTpax OnUUOHHbIX CEPUIA.
« options_params - lMNapameTpbl ONLMOHOB
« investor - CnpaBoYHWK KTMEHTOB

* dealer - CnpaBoyHuK hrpM
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» multileg_dictionary - CnpaBO4YH/K CBA30K
e common_params - NapameTpbl pacyéta 0
« brokers_base_contracts_params - VIHanBMAYyanbHblii KoaddouumeHT MO B pa3pese 6a30BOro KOHTpakTa u 6&®
¢ sys_events - Tabnumua co6bITUiA
4.23.1.1. Tabnuua currency_params: NapameTpbl Bas1tOT

Ta6n. 98. Mona Ta6nuybl currency_params

Mone Tun Onucaxne

repliD i8 CnyxebHoe none nogcucTeMbl penikaumm

replRev i8 CnyxebHoe nosne nogcucTeMbl pensmkalmm

replAct i8 CnyxebHoe none noAcucTeMbl pennkaumm

currency_id i4 MpeHTndomkatop BasItOThI n3 crnpaBoYHMKa rates noToka
FORTS_REFDATA_REPL

radius f Pagunyc nameHeHus LeHbl BatoTbl B NpOLEHTax (onpegensieTcs B nocnes-
HUIN BEUEPHWIA KITUPUHT)

4.23.1.2. Ta6nuuya base_contracts_params: MapameTpbl 6a30BbIX KOHTPAKTOB

Ta6n. 99. NMons Ta6nuubl base_contracts_params

Mone Tun OnucaHve

repliD i8 Cnyxe6bHoe none nogcucTembl penkaumm

replRev i8 CnyxebHoe nosie NoAgcuUcTeMbl penmkalmn

replAct i8 CnyxebHoe none nofAcucTeMbl peninkaumm

base_contract_code c25 Ko 6a30BOro KOHTpakTa.

code_mcs c25 Koa MeXKOHTpakKTHOro cnpega

volat_num i1 KonmuecTBo KpUBbIX BOSIATU/IbLHOCTYH

has_options i1 MpW3HaK HaNMuus ONUMOHOB Ha hbloYepc Ha AaHHbIi BA. 0 — HeT onuwo-
HOB, 1 — eCTb OMUMOHbI.

percent_rate d16.5 MpoueHTHas cTaBka (4151 KOHTPAKTOB Ha CTaBKW)

somc f CraBka 'O no HenoKpbITbIM Npogaxam (B py6sisx)

msp_type i1 Tvn cToMMOoCTy Wwara ueHobl. 0 — domkcnpoBaHHas, 1 — onpegensieTcs 3Ha-
YeHMeM NHAMKaTopa BaslioThl.

currency_id i4 MpeHTndomkaTop BaUTIOThI n3 crpaBoyHuKa rates NnoToKa
FORTS_REFDATA_REPL

spot_price f BbipaxeHHas B pybnsix pacyeTHas LeHa 6a30BoOro akTuea, onpeseneHHas
no nToram KMPYHroBOW ceccuu.

mrl f 3HaueHvie CTaBKkn PbIHOYHOTO pUCKa

mr2 f 3HaueHvie CTaBKN PbIHOYHOTO PUCKa NEePBOro IMMUTA KOHLEHTPaLmm

mr3 f 3HaueHne CTaBK1 PbIHOYHOIO PYCKa BTOPOro /IMMUTA KOHLEHTpaLuum

k1 i8 KonnuectBo efumHuL, 6a30BOr0 akTuBa, xapakTepusytollee AOCTUKEHUe
NepBOro NMMMMUTa KOHLIeHTpaLum

k2 i8 KonnuectBo efunHuL, 6a30BOr0 akTuBa, xapakTepusytoliee AOCTUKEHne
BTOPOro IMMUTA KOHLLeHTpauum

risk_points_n i4 KonmyecTBO CLeHapueB ABWMKEHMS LEHbl KOHTpaKTa cfieeBa v cnpasa oOT
LieHTpa pacyeTa pucka

window_size f KoathdomumeHT ons onpefeneHnst pasmepa oOkHa CriaxuwBaHus npu map-
XNPOBAHUN MEXKOHTPAKTHOrO Cnpaja

option_model i1 Mogenb LeHoobpa3oBaHus ONUMOHOB.

asset_class i4 Tvn 6a30BOro akTMBa.

cf_risk f CTaBKa pucka U3MeHeHus1 pasmepa AeHEXHOro notoka. Micnonb3yertcs gns

y4yéTa NOorpeLHOCTY NPOrHO3HbIX 3HaYeHui cash flow.

MpumeyaHus:

« TMone option_model MOXeT NpUHUMATbL CNeayoLLe 3HAUEHUS:
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0 Mogenb bnaka-lloyn3a
1 Mogenb bawenbe
 Mone asset_class MOXeT NPUHUMATb CrieaytoLme 3HaYeHNs:
1 Akuusa
2 Bamota
3 O6nurauus
4 VIHOekc
5 ToBap
6 TlpoueHTHas cTtaBka
4.23.1.3. Ta6nuua futures_params: MapameTpbl hblouepcoB

Ta6n. 100. Monsa Ta6nuybl futures_params

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nogcucTemMbl penkaumm

replRev i8 CnyxebHoe none nogcucTemMbl penkaumm

replAct i8 CnyxebHoe nose nofcucTeMbl pensinkasmm

isin c25 CVMBO/IbHbIN KO UHCTPYMEHTA

isin_id i4 YHVKaJTbHbIN YACTOBOW UAEHTUUNKATOP NHCTPYMEHTa

base_contract_code c25 Kog, 6a30BOro KoHTpakTa.

risk_range_center d16.5 LleHTp pacueTa pucka

spread_aspect i1 Mpu3Hak BXOXAeHWs B cnpes,

step_price f LleHa MYHMManbHOrO Wwara

exp_date t [Jarta akcnmpauumn

settlement_price d16.5 PacyeTHas LieHa nocniegHero KnnpuHra

min_step f MUHUMaTbHBIV War N3MEHEHNS LieHbl

lot i4 KonnuectBo eauHuL, 6a30BOro akTmea B MHCTPYMEHTE

attribute i4 BuTtoBble chnaru, onpegensowiye Tun brovepca

interest_rate_risk_up f CTaBKa paccorfiacoBaHvs NPOLEHTHOTO pucKa B CLEeHapuu ABWKEHWS
CTaBKn BBEPX

interest_rate_risk_down f CTaBKa paccorfiacoBaHvs MPOLEHTHOTO puCcKa B CLeHapuy ABWKEHWS
CTaBKn BHU3

time_to_expiration f Bpems 4o akcnupaumu MHCTPYMEeHTa B JO/IAX roga

normalized_spot f TeopeTnyeckas LeHa 6a30BOro akTBa Ha COTOBOM PbIHKE B MyHKTaxX, Npu-

BefleHHas K pa3MepHOCTN OCHOBHOIO

mr_addon_up f Hapbaska Up Ha NormalizedSpot gns ynpasneHusa 'O Ha ypoBHe hbio-
yepca. YctaHasnmsaeTcsa B Aonsx ot NormalizedSpot

mr_addon_down f Hapn6aska Down Ha NormalizedSpot anst ynpaenexusi FO Ha ypoBHe hbio-
yepca. YctaHaBnmBaetcs B gonax ot NormalizedSpot

enforce_ims_half_netting i1 Mpu3HaK yunTbIBaTb PUCKM MEXMECSYHOIO cnpeja no npasw/y “MosyHeT-
T70". 1 — ga; 0 — HeT.

tas_base_fut_isin_id i4 Maentndomkarop (isin_id) BA-thblouepca gns TAS-dobtovepca (B mekywel
Bepcuu HedocmyrHo)

MpumeyaHus:

« [Mone spread_aspect MOXeT NpUHUMATL C/iefytoLLme 3HaUYEHUS:
0 He BxoauT B cnpeg
2 BX0oAuT B MEXMECAYHBIA cnpes

« [one attribute MOXeT NpYHUMAaTL cneayoLme 3Ha4YeHNs:

0 "O6bI4HbIN" thblouepc
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0x100000 TAS-tblouepc (B mekyweli sepcuu HeA0CMyrHo)

0x800000 Collateral

Ta6n. 101. Monsa Ta6bnuupbl option_series_params

4.23.1.4. Ta6bnuua option_series_params: MapamMeTpbl ONUMOHHbIX CepUin

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nofcucTeMbl pennkaumm

replRev i8 CnyxebHoe nose nogcucTeMbl penmkalmm

replAct i8 Cnyxe6bHoe none noAcucTembl pennkaumm

small_name c25 CWMBOJIbHBIN KOA

isin_base c25 Ko peanbHoro dbtoyepca

a_black f MapameTp pacyeTta KpMBOIi BONaTuibHOCTY No mogenu bnaka-Loynsa

b_black f MapameTp pacuyeTa KpuBOIi Bo/1aTUILHOCTM No Mogenu bnaka-LWoynsa

c_black f MapameTp pacueTa KpuBOI Bo/laTUILHOCTM No Mogenu Bnaka-LWoynsa

d_black f MapameTp pacuyeTa KpuBOI BoslaTUIbHOCTM No Moaenu Bnaka-LWoynsa

e_black f MapameTp pacyeTa KpMBOIi BONaTuibHOCTY No mogenu bnaka-Loynsa

expiration_date t [Jara 3aBepLueHns neproga UCrnosHeHus

use_null_volat i1 Mpu3Hak HyneBoli BONaTUbHOCTM

s_black f MapameTp pacuyeTa KpuBOIi Bos1aTUIbHOCTM No Mogenu Bnaka-LWoynsa

strike_step f Lar cTpaiika

exp_clearings_sa i4 Onpepenser, 3a CKO/bKO KTMPUHTOBbIX ceccuii no PK HauHeT 6/10k1poBaTh-
ca [0, paccuntaHHoe a1 Bcero PK no mogeny akcnvpauun. YctaHaenu-
Baetcs HKLL.

exp_clearings_bf i4 OnpegensieT, 3a CKO/IbKO K/IMPUHIOBBLIX ceccuit o B® HauHeT 6/10KMpo-
BaTbca IO, paccuntaHHoe Ans Beeli B no mogenu akcnupauuy. YctaHa-
Bnusaetca HKL,.

exp_clearings_cc i4 OnpegfenserT, 3a CKO/IbKO K/IMPUHIOBbIX CECCUIA HAYHETCSI MPUMEHEHWE Be-
ca exp_weight ans knneHtos b®. Yctanasnmsaetcs HKLL.

volatility _risk f CT1aBka AmanasoHa p1cka Bo/aTUIbHOCTH

volatility_risk_mismatch f CraBKa paccornacoBaHus pucka BofaTU/IbHOCTU MEXAY pasHbIMU CpoKa-
MV OMNLMOHHBIX Cepuii

time_to_expiration f Bpems 40 akcnupaumu MHCTPYMeHTa B JO/IAX roga

option_series_id i4 M peHTudmkaTop onuuoHHoh cepum

underlying_id i4 MaeHTndmkaTop dbtovepca

a_bach f MapameTp pacyeTta KpVBOI BONATWULHOCTY NO Mogenu ballenbe

b_bach f MapameTp pacueTa KpuBOIi BONIATU/ILHOCTM MO Mogdeny balwense

c_bach f MapaMeTp pacyeTa KpyBOIi BONATULHOCTY N0 Mogenu ballense

d_bach f MapameTp pacueTa KpuBOIi BONIATU/ILHOCTM MO Mogenu baluense

e_bach f MapameTp pacyeTta KpVBOI BONATULHOCTY NO Mogenu ballenbe

s_bach f MapameTp pacueTa KpuBOIi BONIATU/ILHOCTM MO Mogeny bawwense

m_bach f MapameTp pacuyeTa KpuBOIi BONaTU/IbHOCTM MO MoAenu bawwense

margin_style i4 Cnocob mapxvpoBaHus onuuoHa. 0 - Mapxupyemblid; 1 - npemMuasibHbIi.

settlement_type i4 Tun onuuoHa. 0 - pacyeTHbI; 1 - NOCTaBOYHbIA.

exercise_style i4 Cnoco6 ncnonHeHus onumoHa. 0 - ameprKaHcKuid; 1 - eBponencKuii.

sub_risk i1 Mpu3Hak yyeTa pucka no nogroykam: 1 - BkioueH pexum yyeta pucka rno
noAToykam pucka, O - BbIKNOYeH.

spread_aspect i1 Mpu3HaK BXOXAeHUs1 onumoHHoli cepum B cnpes: O - He B cnpege, 2 - B
cnpege.

enforce_half_netting i1 Mpu3Hak NPUHYAUTENBHOTO BK/IKOYEHWUS Mpasuia NosyHeTTo Mpu Kpocc-

MapXX1UpoBaHUV OMUMOHHBIX CEPUA C KonnatepasibHbIM UHCTPYMEHTOM, Y
KOTOpPbIX Npu3Hak spread_aspect=2.

min_step

MWHMMasTbHBIN War M3MeHeHus LEeHbl.
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Mone Tun OnucaHune
step_price f CTOUMOCTb LUara LieHbl.
lot_coefficient i4 KoadpchuimeHT, ykasbiBawowmii Ha 06bEM 6a30BOr0 akTMBa B KOTUPOBKE

KOHTpaKTa 1 cTpaiikax onLMoHHOI cepum.

r

Be3puckoBasn npoLeHTHasn cTaska.

interest_rate_risk_up

CTaBKa paccorfiacoBaHusi MPOLEHTHOMO puUCKa B CLEHAPUM ABWKEHUS
CTaBKW I BBEPX.

interest_rate_risk_down

CTaBKa paccor/iacoBaHusi MPOLEHTHOTO PUCKA B CLEHapUW ABUXEHUS
CTaBKU I BHU3.

fixed_spot_discount

CyMMa AVCKOHTUPOBAaHHbIX 3HaYeHU 06BABNEHHBIX OeHeXHbIX MOTOKOB.

projected_spot_discount

Cymma AOUNCKOHTMPOBaHHbIX 3HaueHuit MPOrHO3HbIX AEHEXHbLIX NMOTOKOB.

r2

BespuckoBas cTtaBka FX2 BantoTHOW napbl FX2/FX1 (a8 npeMuanbHbIX
OMUUOHOB Ha BaullOTy); CTaBka AUBUAEHAHON [OXOAHOCTM g (4718 npemu-
a/IbHbIX OMLMOHOB Ha NHAEKC).

interest_rate2_risk_up

CraBKa paccorniacoBaHust NPOLEHTHOr0 pucka B CLEHapun ABMKEHUA
CTaBKV 2 BBEPX.

interest_rate2_risk_down

CraBka paccornacoBaHusi NPOLEHTHOr0 pucka B CUEHapuUn OBWKEHUS
CTaBKM 2 BHU3.

Ta6n. 102. Monsa Tabnuubl options_params

4.23.1.5. Tabnuua options_params: NMapameTpbl ONLMOHOB

Mone Tun OnucaHune

repliD i8 CnyxebHoe nose nofcucTeMbl pensinkawmm

replRev i8 CnyxebHoe none noAcucTeMbl pensimkawmm

replAct i8 Cnyxe6bHoe none nogcucTemMbl penkaumm

isin c25 CVMBO/IbHbIN KO UHCTPYMEHTa

isin_id i4 YHWKa/IbHbI YNCI0BOIN MAEHTUIMKATOP MHCTPYMEHTa
isin_base c25 Kog hbrovepca

strike d16.5 CTpalik onuuoHa

opt_type i1 Tun onumoHa: 1 - PUT, 2 - CALL

settl_price d16.5 PacueTHas LeHa

Ta6n. 103. NMonsa Taénuubl investor

4.23.1.6. Ta6nuua investor: CnpaBoYHUK KJINEHTOB

Mone Tun Onucaxune

repliD i8 CnyxebHoe none nogcMcTeMbl pennkaumm

replRev i8 CnyxebHoe nosne nogcucTeMbl penmkalmm

replAct i8 CnyxebHoe none noAcucTemMbl penkaumm

client_code c7 Koga knneHTa

calendar_spread_margin_type i1 Tun MapPXUpoOBaHUA KasleHAAPHbIX CNpenfoB A8 KnveHTa. 3 - MonyHeTTo,
4 - HeTT0. Micnonb3yemoe ceitvac 3HavyeHne

num_clr_2delivery i4 KonmyecTBo KIMPUHIOB A0 3KCNMpauun A8 Havana pacyeta clueHapues
aKcnupauum.

exp_weight d3.2 Bec cueHapueB akcnvpaumu B utorosom MO.

coeff_im d16.5 KoadpchuumeHnTt ntorosoro MO.

no_fut_discount i1 dnar 3anpeLLeHns Ncnob30BaHMsa CK1AKU nNo dbtovepcam. 1 - 3anpert, 0
- Hert.

short_option_minimum_charge_ratio| d5.3 MHavBmAayanbHblin koaddulmeHT Beca cueHapust SOMC.

ics_margin_type i1 Tun MapXUpoBaHUs MEXKOHTPAaKTHbIX cnpegos. 3 - MonyHeTTo, 4 - HeTTo
MKC.

is_blank i4 Mpu3Hak pasgena-6onBaHkn AN OHMalH-perncTpaumnm
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4.23.1.7. Ta6nuuya dealer: CnpaBo4HUK prpm

Ta6n. 104. NMNonsa Ta6nuybl dealer

Mone Tun OnucaHvne

repllD i8 CnyxebHoe none noAcucTeMbl pensimkaumm

replRev i8 CnyxebHoe none nogcucTembl penkaumm

replAct i8 CnyxebHoe none nogcucTeMbl penkaumm

client_code c7 Kog, knneHTa

margin_type i1 Pexum mMapxupoBaHusa no pasgenam b®. 3 - MonyHertTo, 4 - Hetto. Vc-
nonb3yemoe celivac 3HauyeHne

calendar_spread_margin_type i1 Tun MapXnpoBaHNsa KaneHAapHbIX cnpefos Ans noptdgens b&. 3 - Mony-
HeTTo, 4 - HeTTo. Mcnonb3yemoe ceitvac 3HaueHve

check_limit_on_withdrawal i1 MpoBepka pgocTatouHocT obecneveHns no B® npu BBOAe/BbIBOAE
cpeacTts. 1 - [a, 0 - HeT. icnonb3yemoe ceitvac 3HaveHne

limit_tied_money i1 CoorBeTcTBME TOprosoro nuMuTta 6@ cymme cpeacts Ha pasgenax bo.
1 - NopaepxuBatb cootBeTcTBUE, 0 - HesaBUCUMLIA (BUPTYaslbHbIN) u-
MWT. BUPTYasibHbIi TMMUT NO pe3y/nbTataM BeHePHErO KMPUHTa MEHSETCA
TOJIbKO Ha BeIMYMHY aoxofalyobiTka. Micnonb3yemoe celiuac 3HaueHme

num_clr_2delivery i4 KonmyecTtBo K/IMPUHIOB 0 3KCnvpauun 418 Havana pacyeta cueHapues
akcnupauun no b®. Vicnonb3lyemoe ceiivac 3HaueHue

exp_weight d3.2 Bec cueHapves akcnunpauumn gns b® B utorosom 0. Ucnonb3yemoe ceit-
yac 3HaveHve

coeff_im d16.5 KoadpchuumeHT ntorosoro MO ana 6&. Micnonb3yemoe celivac 3HaueHue.

no_fut_discount i1 dnar 3anpeLleHns NCnonb30BaHUS CKUAKM NO dblodepcam ans noptdens
B®. 1 - 3anpert, 0 - HeT. Micnonb3yemoe ceiivac 3HaveHve

num_clr_2delivery_client_default i4 KonmyecTtBo K/IMPUHIOB [0 3KCnupauun 418 Havana pacyeta cueHapues
3KCMpaLuym no KAMeHTaMm - 3Ha4eHre nNo ymonyaHuio. Micnonb3yemoe ceii-
yac 3HayeHve

exp_weight_client_default d3.2 Bec cueHapveB akcnvpauum B UToroBoM MO Ans KAMEHTCKUX pa3fesios -
3HayYeHne nNo ymonyaHuio. icnonb3yemoe ceilyac 3HaveHve

no_fut_discount_client_default i1 dnar 3anpeLueHVs NCNonNb30BaHWA CKUAKM NO dbloyepcam 415 KIMEHTOB
- 3HayeHve no ymonuaHuio. 1 - 3anpert, 0 - HeT. Vicnonb3dyemoe ceivac
3HaueHue

short_option_minimum_charge_ratio| d5.3 NHanBuAayanbHbIi KoadduumeHT Beca cueHapus SOMC.

ics_margin_type i1 TN MapXMpoBaHUA MEXKOHTPaKTHLIX cnpeaos. 3 - NonyHeTTo, 4 - HeTto
MKC.

order_allowed_in_morning_session |il JocTyn K Topram B YTPEHHHOK TOProByt0 CECCUIO.

MpumeyaHus:

* Mone order_allowed_in_morning_session MOXeT NPUHUMAaTb CleaytoLLme 3HaYeHUs:

0 [ocTyn K Topram B yTPEHHIOK TOProBYH0 CECCUI0 OrpaHuyeH. 3anpeLleHbl TOProBbIE onepaLuy, KpOMe onepauuii CHATUS 3asiBOK.

1 [ocTyn Kk Topram B yTPEHHIO TOPTOBYIO CECCUIO paspelLLeH.

4.23.1.8. Ta6nuuya multileg_dictionary: CnpaBo4YHUK CBA30K

Ta6n. 105. NMNonsa Ta6nuuybl multileg_dictionary

Mone Tun OnucaHvne

repllD i8 CnyxebHoe none noAcucTemMbl penkaumm

replRev i8 CnyxebHoe none nogcucTemMbl penkaumm

replAct i8 CnyxebHoe none nogcMcTeMbl pennkaumm

isin_id i4 YHUKasbHbIN YACIOBOI KOA CBA3KN

isin_id_leg i4 YHVKa/IbHbIN KOL, UHCTPYMEHTA, BXOASLLET0O B CBA3KY
leg_order_no i1 Mopsfok Horn B cBA3Ke. 3HaveHre no ymonyaxuio 0.
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4.23.1.9. Ta6nmya common_params: MapameTtpbl pacuéta o

Ta6n. 106. Mons Tabnuubl’ common_params

Mone Tun OnucaHvne

repllD i8 CnyxebHoe nose nogcucTeMbl penmkawmm
replRev i8 Cnyxe6bHoe none noAcucTeMbl pennkaumm
replAct i8 CnyxebHoe none nogcucTembl penkaumm
common_rev i4 Homep peBu3uu - CypporaTHblii ko4
edge_coeff f KoathdpmmeHT yyeTa KpaeBbIX pUCKOB

4.23.1.10. Ta6nuuya brokers_base_contracts_params: UHguBngyanbHblii KoadhcpuuneHT FO B paspese 6a30BOro

KOHTpakTa u b®

Ta6n. 107. Nonsa Ta6nuubl brokers_base_contracts_params

Mone Tun OnucaHune

repliD i8 CnyxebHoe nose nogcMcTembl penkaumm

replRev i8 CnyxebHoe none nofcucTeMbl pennkaumm

replAct i8 CnyxebHoe nose nogcucTeMbl penmkawmm

broker_code c4 Kopg, B®

base_contract_code c25 Kop, 6a30BOro KoHTpakTa

coeff_im d16.5 KoadhdpumeHT MO no 6a30BOMY KOHTPAKTY AJ151 BCEX KNMEHTOB AaHHON BO.
Mcnonb3yemoe ceityac 3HaueHue.

4.23.1.11. Tabnuua sys_events: Taénuua co6bITUi

Ta6n. 108. Mons Tabnuybl sys_events

Mone Tun OnucaHune

repliD i8 CnyxebHoe none nofcucTeMbl pennkaumm
replRev i8 CnyxebHoe nose nogcucTeMbl pensmkawmm
replAct i8 CnyxebHoe none nogcucTembl penkaumm
event_type i4 Tvn cobbITus

event_id i8 YHUWKabHbI ngeHTurkaTop cobbITus
sess_id i4 Homep ceccumn

message c64 OnuvcaHune cobbITus

server_time t Bpewmsi cobbiTus

MpumeyaHus:

¢ B03MOXHble TUMNbI COBbLITUIA

event_type =1

message = "session_data_ready"

3akoH4yeHa 3arpyska gaHHbIxX 13 K}'IVIpVIHFOBOVI CNCTEMbI B TOProByro nepen Ha4asiom HOBOVA T0pI'OBOl7I ceccun

event_type =2
message = "intraday_clearing_finished"
Bce pacueTHble npouesypbl B MPOMK/IMPUHTE 3aKOHYEHbI

event_type = 4
message = "intraday_clearing_started"
Hauano npomkavpuxra

event_type =5
message = "clearing_started"
Hayano oCHOBHOro KnnpuHra

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

event_type =8
message = "broker_recalc_finished"
[eHexHble cpeacTBa nocsie MPOMK/MPYIHIA NepecUNTaHbl
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4.24. Notok FORTS_TNPENALTY_REPL - Nudhopmauusa o coopax 3a TpaH3ak-
Lum (Type=l)
4.24.1. Cxema gaHHbIX
Tabnuupl:
« fee_tn - JeTanusmpoBaHHas MHOPMALUS MO KOJIMYECTBY HEKOPPEKTHbIX TPaH3aKLuii
» fee_all - indopmauysa o konmMuecTse HauMCNeHHbIX 6annos
* heartbeat - CnyxebHas Tabnuua cepBepHbIX YacoB
4.24.1.1. Tabnuua fee_tn: letannsnposaHHas HoOpMaLUA MO KOSIMYECTBY HEKOPPEKTHBIX TPaH3aKLuii

Ta6n. 109. NMonsa Ta6nuusl fee_tn

Mone Tun OnucaHune

repliD i8 CnyxebHoe nose NoacuUcTeMbl penmkaLmm

replRev i8 CnyxebHoe none nogcucTembl penavkaumum

replAct i8 CnyxebHoe nose nogcucTeMsl penmkawmm

time i8 Bpewms B hopmate YYYYMMddhhmmssSSS

p2login c64 NornH

sess_id i4 Homep ceccun

tn_type i4 Tun HekoppekTHoi TpaH3akuun (AddOrder - 1, DelOrder - 2, MoveOrder -
3, DelUserOrders - 4)

err_code i4 Ko owm6km

count i4 KonnyectBo HEKOPPEKTHbLIX TPaH3aKLWii

num_orders i4 KonnuecTtBo yaaneHHbIX 3asBOK

4.24.1.2. Ta6nuua fee_all: Unchopmayusa o konmyecTee HAUNCIIEHHbIX 6a110B

Ta6n. 110. NMons Ta6nuubl fee_all

Mone Tun OnucaHune

repllD i8 CnyxebHoe nosne nogcucTeMbl penmkalmm

replRev i8 CnyxebHoe none noAcucTeMbl penkaumm

replAct i8 CnyxebHoe none nogcucTeMbl penkaumm

time i8 Bpewms B hopmate YYYYMMddhhmmssSSS

p2login c64 NornH

sess_id i4 Homep ceccumn

points i4 KonuuecTtBo HauMcneHHbIX 6as1/10B 3a cekyHay U3 time

fee d16.2 CyMMapHbIii c60p 3a HEKOPPEKTHbIE TpaH3akLMn K MOMEHTY time oT Hava-
na ceccuu

4.24.1.3. Ta6nuua heartbeat: Cnyxe6Has Ta6nuua cepBepHbIX YacoB

[JaHHas Tabnuua HanonHSEeTCs SAPOM TOProBo CUCTEMbI C ONpefenieHHol NeproAMYHOCTLI0 U MOXET ObITb MCMONb30BaHa ANs 3a4aq
CUHXPOHM3aLMK. Tabnmua NCNosb3yeTcsl B pexume Ao6aBneHUs 3anuceil; ouncTka Tabnmiibl IPOUCXOANT B HOUHOE BpeMsi.

Ta6n. 111. NMonsa Ta6nuubl heartbeat

Mone Tun OnucaHvne

repllD i8 Cnyxe6bHoe none noAcucTemMbl pennkaumm
replRev i8 CnyxebHoe nose nogcucTeMbl penkaumm
replAct i8 CnyxebHoe none nogcucTeMbl penkaumm
server_time t [Jata n Bpems cepsepa

4.25. MNotok MOEX_RATES_REPL - Kypcbl BantoT oH-naiiH (Type=l)

4.25.1. Cxema gaHHbIX

Tabnuupl:
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 curr_online - 3Ha4eHWs KypcoB Ba/llOT

4.25.1.1. Ta6nuuya curr_online: 3Ha4eHNA KypcoB Ba/lioT

Ta6n. 112. Nona tTa6nuybl curr_online

Mone Tun OnucaHve

repllD i8 CnyxebHoe none noAcucTeMbl pensimkaumm
replRev i8 CnyxebHoe nose nogcucTemMbl penkaumm
replAct i8 CnyxebHoe none nogcucTemMbl penimkaumm
rate_id i4 MaeHTudmkartop Kypca

value d16.5 TekyLumii kypc

moment t Bpema pacuéta Kypca

MpumeyaHus:

* MMone rate_id MOXeT NpUHUMAThL CneaytoLine 3HaYeHNs:

1 USD/RUB
50 USD/JPY
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. NMNotok FORTS_FORECASTIM_REPL - NMporHo3 puckoB nocsie BO3MOXX-
Hoil pa3aBwxku (Type=l)

4.26.1. Cxema gaHHbIX

Tabnmupl:

 part_sa_forecast - MporHo3 o6bema cBo60HbIX CPeAcTB Ans PK.

¢ sys_events - Tabnuua co6bITHiA.

4.26.1.1. Ta6nuua part_sa_forecast: NMporHo3 o6bema cBo60agHbIX cpeacTB ansa PK

Ta6n. 113. NMons Ta6nuubl part_sa_forecast

Mone Tun OnucaHue

repliD i8 CnyxebHoe none nogcucTeMbl penkaumm

replRev i8 CnyxebHoe nosne nofAcucTeMbl pennkaumm

replAct i8 CnyxebHoe nose nogcucTeMbl penmkawmm

settlement_account cl2 PacueTHbIii kof

money_free d26.2 CBobogHo geHer

MarketDataRev i8 Homep nocnegHero n3ameHeHns faHHbIx (3HaveHne nons replRev) B noto-

Kax 3asiBOK W Ce/0oK, nonasLlero B pacyeT NporHosa obecneveHus. 3a-
ABKW W cAeNKN CO 3HadyeHusMu replRev meHblie, yem MarketDataRev,
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Mone

Tun

OnucaHue

yuTeHbl B NporHose. 3asaBkn 1 cAenkn co 3HaveHnsmu replRev 6onbLue,
yeMm MarketDataRev, HE yuTeHbl B nporHose. Mogpo6Hoe onvcaHve nons
replRev npueefeHo B pasgene 3.3.1. Cnyxe6Hble NoNs penvkaumu.

4.26.1.2. Tabnuuya sys_events: Ta6nuya coobITUiA

Ta6n. 114. NMonsa Taénuubl sys_events

Mone Tun OnucaHvne

repllD i8 CnyxebHoe none noAcucTeMbl penkaumm
replRev i8 CnyxebHoe nose NogcucTeMbl penkaumm
replAct i8 CnyxebHoe none nogcucTeMbl pennkaumm
event_id i8 YHUKasbHbIN MAEHTUMKATOP COObLITUSA
sess_id i4 Homep ceccumn

event_type i4 Tun cobbITus

message c64 OnucaHune cobbITUSA

server_time t Bpewms cobbiTus

MpumeyaHus:

* B0O3MOXHble TWMbl COBLITHI
event_type=1
message = "session_data_ready"
3akoHuYeHa 3arpyska faHHbIX U3 KNIMPUHIOBOW CUCTEMbI B TOPTOBYIO Nepes, HayasioM HOBOW TOProBoli ceccum
event_type =2
message = "intraday_clearing_finished"
Bce pacueTHble npoueaypbl B MPOMKIMPUHIE 3aKOHYEHbI
event_type =4
message = "intraday_clearing_started"
Hauano npomknvpuHra
event_type =5
message = "clearing_started"
Hauano ocHOBHOIO KIMpUHra
event_type = 6
message = "extension_of_limits_finished"
PasgBmkka NMMUTOB 3aKOHYeHa

event_type = 8
message = "broker_recalc_finished"
[eHexHble cpefcTBa nocsie NPOMK/IMPUHra nepecyuTaHbl

4.27. Notok FORTS_USER_REPL - NMNonb3oBatenu (Type=R)

4.27.1. Cxema gaHHbIX
Tabnuupbl:
* user - [onb3oBaTenin CUCTEMbI
e sma_master - MNpusAska SMA-nornHa Kk MASTER-noruHy
» sma_pre_trade_check - HacTpoiikv npesBaputensHbix npoBepok SMA-normHa
» sys_events - Tabnmua cobbITHiA
4.27.1.1. Ta6nuua user: Monb3oBaTtenn CUCTEMbI

Ta6n. 115. Mona Tabnuubl user

Mone Tun OnucaHve

repliD i8 CnyxebHoe none nogcucTembl penkaumm
replRev i8 CnyxebHoe nosie NoacuUcTeMbl penmkawmm
replAct i8 CnyxebHoe none nofcucTeMbl peninkaumm
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Mone Tun OnucaHune

login c20 JlorvH yyacTHuKa Topros

start_date t Bpems Hayana gencTaus normHa

end_date t Bpems okoH4aHWs AeincTeua normHa

client_code c7 CeMur3HaYHbI KOg, KneHTa

operation_mask i4 BuToBas Macka. 3aaeT paspeLleHns Ha BbINOTHEHWE onepaLmii:

* 2 - JIMMNTUPOBAaHVE OTKPLITbIX MO3ULMA Mo BO.

e 8 - JlumutuposaHue B® (nepesos peHer). MoXeT 6blTb YCTAHOB/IEHO
TOMbKO Oneparopom-P® nnv AgMuHucTpaTtopom Topros.

* 16 - Bo3Bpar [eHer.
e 32 - JIMNMATUPOBaHNE KINEHTOB.
» 128 - YcTaHOBKa OrpaHnyeHuii no KnneHTam.

» 1024 - YcTaHOBKa OorpaHuyeHuii no 3asskam st SMA n0rmHoB.

lang i2 Kog, s13blka 415 coobLyeHnii

sma_flags i4 ButoBas macka (cm. MNprmeyaHus):
» 1-i1 6uT - Cancel on Disconnect
e 2-i 6ut - Cancel on DropCopy Disconnect

e 3-i1 6UT - SMA-NIOTUH.

sma_status i4 ButoBast Mmacka (cm. MNpumeyaHus):
 1-/i 6UT - paspeLunTb/3anpeTTb TOProBble onepauuy 4as 1oruHa

e 2-if GUT - CHUMATbL/HE CHUMATbL 3asiBKM NPU 3anpeTe TOProBbIX onepawuii

C /lornHa.
aspref i4 MaeHTudmkatop nonb3osarens. ns 3asBokK, NogaHHbIX 0T SMA-norvHa -
naeHtndunkatop MASTER-normHa.
user_level i1 YpoBeHb N10rviHa Nonb30BaTens:
* 1-P®
« 2-B%
* 3-Knunent
password_expiration_date t [lata ncteueHus cpoka geincTens napons.
MpumeyaHua:

* Mone sma_flags siBnsieTca 6UTOBOI Mackoii:
o 1-i 6ut: 0 - Pexxkum Cancel on Disconnect Bbik/toueH ans norvHa, 1 - Pexum Cancel on Disconnect BKtOUeH a/1st noruHa

o 2-i 6uT: 0 - Pexxum Cancel on Drop-Copy Disconnect Bbik/toueH Ans noruHa, 1 - Pexwum Cancel on Drop-Copy Disconnect Bk/itoueH
ONna norvHa

o 3-ii 6uT: 0 - Pexxkum SMA BbIK/IOUEH A151 NOTWHA, 1 - Pexxum SMA BK/IOYEH A5t NorvHa.
« Mone sma_status aBniseTcss GUTOBOIN MACKOIA:
o 1-i 6uT: O - pa3peLLaeT TOProBble onepauun Ansa norvHa, 1 - 3anpeLaeT TOproBble onepauuy st noruHa

o 2-1 6uT: 0 - He CHMMAaTb 3asiBKW NIoTMHa npu 3anpeTte TOProBbIX onepauun ¢ NornHa, 1 - CHUMaTb 3asBKM NOrMHa Npu 3anpeTte TOProsbIX
onepauum c norvHa.

4.27.1.2. Tabnuua sma_master: NMpueaska SMA-noruHa Kk MASTER-noruiy
Tabnuua cogepxuT nHcopmMaumio o npuesiske SMA-normHa kK MASTER-10rvHy.

Ta6n. 116. NMona Taénuubl sma_master

Mone Tun OnucaHue

repllD i8 Cnyxe6bHoe none noAcucTembl penkaumm
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Mone Tun OnucaHune
replRev i8 CnyxebHoe none nofcucTeMbl pennkaumm
replAct i8 CnyxebHoe nose nogcucTeMbl penmkalmm
sma_asp c20 SMA-NOrvH.
sma_aspref i4 MaeHTndmkatop SMA-norvHa.
master_asp c20 MASTER-n0rvH.
master_aspref i4 MaoeHtndmkatop MASTER-noruHa.

4.27.1.3. Ta6nuua sma_pre_trade_check: HacTpoiiku npeasapuTenibHbIX NpoBepok SMA-f1ormHa

Tabnuua coaepXuT MHChopPMaLIMIo 0 HACTPOIiKax NpesBapuTebHbIX NpoBepok SMA-MorMHa.

Ta6n. 117. Nona Ta6nuubl sma_pre_trade_check

Mone Tun OnucaHue
repliD i8 CnyxebHoe nose nogcucTeMbl penmkalmm
replRev i8 Cnyxe6bHoe none nogcucTembl penkaumm
replAct i8 CnyxebHoe none nogcucTembl penkaumm
check_id i8 YHUWKasbHbI naeHTurkaTop 3anucu.
sma_asp c20 SMA-NOrvH.
sma_aspref i4 MpoeHTudmkatop SMA-noruHa.
check_number i1 Homep nposepku (1 - 7).
base_contract_code c25 Kof 6a30BOro aktuea.
instrument_type i1 Tun gepusatusa:

¢ 0 - dbroyepc

¢ 1-0nuyuoH

» 3 - KaneHpapHblii cnpeq,
client_code_check c7 Kog, knueHTa, y4acTByIOLLMIA B NPOBEpPKE.
value d26.2 [MpoBepoyHoe 3HaueHue.

4.27.1.4. Tabnuuya sys_events: Ta6nuya coobITUiA

Ta6n. 118. NMonsa Ta6nuubl sys_events

Mone Tun OnucaHne

repliD i8 CnyxebHoe none nogcucTembl penkaumm
replRev i8 CnyxebHoe nose noacucTeMbl pensmkalmm
replAct i8 CnyxebHoe none noAcucTeMbl penkaumm
sess_id i4 Homep ceccun

event_id i8 YHVKasIbHbIN MAEHTUMKATOP COObITUA
event_type i4 Tun cobbITuA

message c64 OnuncaHune cobbITus

MpumeyaHus:

¢ B0o3MOXHble TuMbl COOLITUIA

event_type=1
message = "session_data_ready"

3akoHYeHa 3arpy3ka AaHHbIX U3 K/IMPUHIOBOI CUCTEMBI B TOPIOBYIO Nepes, HauasioM HoBOVi TOProBoii ceccum

event_type = 2
message = "intraday_clearing_finished"
Bce pacueTHble npoueaypbl B MPOMK/IMPUHIE 3aKOHYEHbI

event_type =4
message = "intraday_clearing_started"
Hayano npomknupuHra

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

event_type = 6
message = "extension_of_limits_finished"
Pa3,ﬂ|BI/I)KKa NIMMUTOB 3aKOH4YeHa

event_type =8
message = "broker_recalc_finished"

[eHexHble cpefcTaa nocse NPoMKINPUHra nepecymuTaHbl

4.28. Notok FORTS_REJECTEDORDERS_REPL - OTBeprHyTtbie B KJIMPUHT 3a-

aBku (Type=R)
4.28.1. Cxema gaHHbIX

Tabnmupl:

* rejected_orders - OTBeprHyTble B KNIMPUHT 3a5BKU

4.28.1.1. Ta6nuua rejected_orders: OTBeprHyTbie B K/IMPUHT 3aABKU

Ta6n. 119. NMons Ta6nuubl rejected_orders

Mone Tun OnucaHune

repliD i8 Cnyxe6bHoe none nogcucTembl penkaumm
replRev i8 CnyxebHoe nosie noacucTeMbl penmkaymm
replAct i8 CnyxebHoe none nofcucTeMbl pennkaumm
order_id i8 Homep 3asBkun

sess_id i4 M aeHTrndomkaTop TOproBoii ceccum

moment t Bpems nsmeHeHusi COCTOSIHWS 3as1BKN
isin_id i4 YHWKasIbHbI YNCI0BOI MAEHTUIMKATOP MHCTPYMEHTa
client_code c7 Kof knneHTa

dir i1 HanpasneHve

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 3asBka 6bl1a 0TBEprHyTa
ret_code i4 Kog, Bo3Bpara npoueaypbl nepenocTaHoBKu
ret_message c255 TeKcT coobLLEeHNs 0 NPUYKHE OTBEPXEHWS 3asBKV MPW NepenocTaHoBKe
comment c20 KommeHTapwuii Tpeligepa

login_from c20 JlorvH nonb3oBatensi, NOCTaBMBLLETO 3asiBKY
ext_id i4 BHeLWHWi# Homep

opt_type i4 Tvn MHCTpPYMeHTa
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5. OnncaHue KomaHpg,

5.1. Metog AddOrder - lo6aBneHue 3as1BOK

Tun coobueHns: 474
Tvn OTBETHOrO co06LLeHns: 179
Vcnonbayetcs ans gobasneHns 3asBoK Mo goblovepcam, OnLUMoHaM 1 COCTaBHbIM MHCTPYMEHTaM.

Ta6n. 120. Bxogsawme napameTpbl

Mmsa napameTtpa Tvn 3HaueHune no | OnucaxHve
YMO/TYaHUIo

broker_code c4 Kop, 6pokepckoit dovpmbl

isin_id i4 YHVKaJTbHbIA YACTOBOW UAEHTUMNKATOP NHCTPYMEHTa

client_code c3 Kog, knneHTa

dir i4 HanpasneHus 3aaBku

type i4 Bup 3asBku

amount i4 KonnyecTtso eAvHUL, MHCTPYMEHTa

price cl7 LieHa 3asBku

comment c20 Mone kommeHTapusa. [lobaBnsetca B 3asBKy, cAenky. Moxer
MCMo/Mb30BaTbCs N0 CO6CTBEHHOMY YCMOTPEHUIO paspaboTun-
KOB LL/O3A.

broker_to c20 Kog, PTC chmpmbl, KOTOpPOIA afpecoBaHa BHECUCTEMHAS 3asiBKa

ext_id i4 0 BHewwHwnin HoMep. [lo6aBnsieTcs B 3asBKy, CAeNKy

is_check_limit i4 0 Mpu3Hak NPoBEPKM LLEEHOBLIX KOPWAOPOB MO OMLUOHHbLIM 3asB-
Kam

date_exp c8 [ata ncteueHns 3ansku. JobaBnseTcs B 3asBKy.

dont_check_money i4 0 Mpu3Hak pacyeTa pMCKOB MO KIMEHTCKOMY pasfesny no faHHOw
3asBKe

match_ref c10 TekcT-cBA3Ka [4/19 04HO3HAYHOro ConocTas/ieHns AByX BCTpeu-
HbIX 8[JpPECHbIX 3asABOK

ncc_request i1 0 Mpu3Hak 3anpoca K HKL, Ha 3akntoyeHne caenok C y4aCTHUKOM
TOpros

compliance_id cl " Cnocob BBOAa 3a5BKM

Ta6n. 121. Pe3ynbrart BbINO/IHEHUsA

Nmsa napameTtpa Tun 3HaueHune no | OnucaHue

YMOMYaHUIO

code i4 Kog Bo3Bparta

message c255 TekcT coobLeHns

order_id i8 Kop 3as1BkM B cucteme

Kogpl Bo3Bparta KomaHbl:

0 ycnex BbINO/IHEHWA onepauun
[pyroe 3HaueHue owmbka
MpumeyaHus:

» [Mone type MOXET NPUHUMATL CleaytoLive 3Ha4YeHUs:
1 KOTMpOBOYHAaA 3asBKa (OCTaeTcs B o4epean nocse YacTUYHOro CBeAeHNS)
2 BCTpeyHas 3asBKa (CHUMAaeTCs nocsie NPoBeAeHUs ayKLoHa)
3 3asBka Fill-or-Kill (ncnonHseTcs uenMkoM nam CHUMaeTCs)
4 3anBka Book-or-Cancel (Luenmkom BCTaeT B CTakaH Win CHUMaeTCs)
* Mone dir MOXET NPUHMMATb CNneaytoLme 3Ha4eHNs:

1 3asBKa Ha NoKynky
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2 3asBKa Ha Npoaaxy
B none price 3afaéTcs LeHa 3asiBKM B CTPOKOBOM BUAE ‘nnnnnnnnnn.mmmmm'.

Mone comment He [OMKHO cogepxaTtb ynpasnsaowmx cumseonos (0x00-0x1F 1 0x7F) u none foMKHO KOHBEPTMPOBaTheA U3 cpl251 B
utf-8.

Mone is_check_limit MOXET NpMHMMAaTL Cneayolme 3Ha4YeHms:
0 He BbINONHATL NPOBEPKY SIMMUTOB LieH OMNLUOHOB
1 BbINONHATL NPOBEPKY IMMUTOB LiEH OMLMOHOB

B none date_exp 3apaétca gata ucteveHus 3aaskv B suge 'YYYYMMDD'. Ecnv B kayecTBe AaHHOro napamMetpa nepegaércs nycras
CTpOKa, TO 3asiBKa cuMTaeTcs 06bIuHON. MNpun 3aAaHHON faTe 3asBka OyfeT aBTOMaTUYeCcKkn NePeBbLICTABNSATLCA B ClIEAYHOLLYI0 CECCUIO, HO
nosy4as npv aTOM HOBbI HOMEp 1 HOBOE BpeMsi. TaknuM 06pa3om nosyyatoTcs "MHOrOAHEBHbIE" 3as1BKW. Bpemsi nx un3sHu — Ao ncteveHus
Jatbl. 3asBKM C UCTeKLel AaToli OyayT aBTOMaTUYeCKn CHUMaTbCA Noc/e 3aBepLUEHNs BeHepHe ceccun (eCim oHa ecTb B 3TOT AEHb),
yXe Houblo. [pyn NepeBbICTAB/IEHNN LENA0TCA NPOBEPKY HA HAIMYME MHCTPYMEHTA, KNWEeHTa, AOCTaTOYHOCTM cpeacTs. [onyCcTUMbIi
[AvanasoH AaTbl: >= CErofHsLLHero AHs, <= OfHOro roga snepef. Henb3s ykasblBaTb AaTy UCTEUEHUS 3a8BKU B 8[jPECHbIX 3asiBKax.

MapameTp 3asa8kn dont_check_money npvHUMaeT crefylowme 3HaYeHns:
0 TMposepaTb obecneyeHve Ha ypoBHE K/IMEHTCKOro pasgena
1 He nposepsaTb obecneyeHre Ha ypoBHE K/IMEHTCKOrO passena

MapameTp MOXeT UCMNoNb30BaTLCA JIOTMHOM, UMEIOLUM CneunasibHoe paspelleHue. B cnyyae, ecnm ,D,aHHbIVI (bnar 6y,u,eT YCTaHOBNEH Y
3asBKu, I'IO,EI,aBaeMOVI C /10IM'MHa, y KOTOpOoro gaHHOe paspelleHne OTCYyTCTBYET, 3asBKa 6y,qu OTBEPrHyTa.

Mone match_ref vcnonb3yetcs A5 04HO3HAYHOTO COMNOCTAB/EHNs ABYX BCTPEUHbIX afipeCHbIX 3asBOK. A[PECHbIE 3as1BKM CBOASATCS B
cZenKy Nnpuv yCrIoBUM TOYHOTO COBMNAaAeHUsl B HUX 3HaueHus nonst match_ref. Mpy coxpaHeHun 3HadeHusi nons npo6esnsl U3 Hauana u
KOHL,a CTPOKM o6pe3atoTcs. 3HaueHue, cocTosilee TONbKO 13 NPo6enoB, BOCNpUHUMAETCa cucTemoit kak nyctoe (NULL).

BbICTaB/EHWE NPU3HAKA NCC_request 03HaYaeT, uTo 3asiBKa SIB/SETCS 3anpocoM K HKLL Ha 3ak/toueHne cenok C y4acTHUKOM TOProB.
Mcnonb3yeTca AN yperynmpoBaHus HEUCMOMHEHHbIX 06S3aTeNbCTB YYacTHUKA TOProB Nepes y4acTHUKOM K/MPWHTA, B TOM YucC/e, B
cnyyae HeoCTaTOYHOCTH 0GecneyeHns yYacTHIKa TOPTroB. 3anpoc MOXET NOAaBaThCst TOIbKO YYaCTHUKOM K/IMPWHTA, He SBMSIIOLMMCS
0JHOBPEMEHHO YYaCTHNKOM TOPFrOB, U TOMIbKO C SIOTMHOB YPOBHSI P® 1 B®.

Mone compliance_id MOXET NPUHMMATb CeAyloLime 3HaYEHUS:
""" (npoben nnu nycras cTpoka) He 3anonHeHo/He 3agaHo

PyuHoii BBOA,

B pesynbrate cpabatbiBaHWs YCIOBHOIO NopyyeHust (CTon-nocc)

B pesynbrare pa6oThbl anroputMa-poboTa

B pesynsrare asroputMa aBToc/ieoBaHus

O » ¥ 0 =

3akpbiTve No3nuun B pesysnbTare He UcrnosHeHHoro MarginCall

O6pallaeM BHMMaHve, 4To napameTp compliance_id He BAMSIET Ha 3aKIlO4YeHUE CAENKW, He MNPOXOAMUT HUKaKOW NpoBepKu
Ha [onycTuMble 3HAYeHUs U 6e3 M3MeHeHuli oTobpaxaetcs B wo3e (FORTS_REFDATA_REPL:orders_log/multileg_orders_log,
FORTS_USERORDERBOOK_REPL:orders) u nepegaetcsi B 0T4eTbl Perynsatopa. Vicnpasutb ero nocthakTym HEBO3MOXHO.

5.2. MeTop DelOrder - YaaneHune 3asiBOK

Tun coobLueHns: 461

Tvn OTBETHOrO co06LeHns: 177

Vcnonb3yeTcs Ans yaaneHus 3asiBok no btoyepcam, oOnLMoHaM U COCTaBHbIM MHCTPYMEHTaM.

Ta6n. 122. Bxogsawme napaMmeTpbl

Nma napameTtpa Tun 3HaueHune no | OnucaHve
yMO4YaHuio
broker_code c4 Kog, 6pokepckoit dovpmbl
order_id i8 Kog 3asiBKM ons yganexHus
ncc_request i1 0 Mpu3Hak 3anpoca k HKL|, Ha 3aknioyeHne cAenok ¢ Y4acTHUKOM
TOproB.
client_code c3 Kog knneHTa
isin_id i4 YHVKa/TbHbIA YACOBOW NAEHTUUNKATOP 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

Kogpbl Bo3Bpara KoMmaHfbl:

0 ycnex BbINO/IHEHNA onepaLun

[pyroe 3HayeHune owmbka

MprMeyaHus (B HacTosiLeM MNpumevaHun TEpMUH "06BbEM" 03HAYaEeT KONIMYECTBO eAVHUL, MHCTPYMEHTA):

» MapameTp regime onpeaensieT pexuwm padboTbl KOMaHbl U MOXET NPUHUMATL CrefytoLime 3Ha4YeHNs:
0 He mMeHATb 06bEMBI 3a5BOK. OCTaeTcs TeKyLWil hakTUuecknin 06beM 3asBOK B cucteme. MNpucnanHble KonnyecTsa UrHopPUpPYHOTCS.
1 W3meHWTb 06BEMDI 3a51BOK. ECn 3aBKM HalijeHbl, BMECTO HUX BbICTABNSIOTCA 3a8BKU C NPUCAaHHBIMU LEEHON N 06EMOM.

2 CHATb cTapble 3asBku. Ecnv 06beM X0Ta 6bl OAHON 13 3asiBOK HE COBMaAAET C NpUCIaHHbIM, yaansTcs obe 3asBku. VHave - Bbl-
MOSHAETCA CABMI.

3 YcTaHOBWTb 0GBEMBI 3a5IBOK PaBHLIMY MPUC/IAHHBIM 3a BbIYETOM CBEAEHHOI YacTy 3asBKkMu (He MeHbLue 0). Ecnv npucnaHHbIii 06bem
MeHbLUE CBEAEHHOI YacTu 3asBKM, YAANSIOTCS 06e 3asiBKU.

» Mone is_check_limit MOXET NPUHMMATL CleaytoLiMe 3HaUYeHUs:
0 He BbINOMHATL NPOBEPKY IMMWUTOB LIEH OMLVOHOB
1 BbINO/HATL NPOBEPKY IMMUTOB LiEH OMNLMOHOB
* [1nA HOBbIX 3a5BOK NPOBOAUTCA NpoLeaypa aykumMoHa.
» CpABur 3asiBOK BO3MOXEH TO/bKO B paMKax 0HOro TOProBoro MHCTpyMeHTa. ToNbKO N0 OAHOMY K/TMEHTCKOMY PErncTpy.
e Henbssa caBuratb 3asiBKM No CBA3KaM.
* Henb3sa caBuratb afpecHble 3asiBKu.
 [Mpu caBure HeNMb3s MEHATb HanpaB/ieHNEe 3as1BKU.
* YpaneHHasi (Win nepeasviHyTasl, Wav NOMHOCTbIO CBeAEHHAs) 3asiBKa He NEPEeBbICTABNSETCS; BblgaeTcsl CoobLeHne 06 ownbke.

« Ecnu npu caBvre napbl 3asiBOK OAHa W3 HUX HE HailfileHa UM He MOXET GbiTb NepeaBuHyTa, AelicTBUA CO BTOPOIi 3asBKOW Takke He
Npon3BOAATCSA C Bblfayeli cCoobLeHNs 06 OLLMOKe.

» Ecnu fBe 3asBKM NPOTUBOMNOOXHOIO HaNpPaB/IEHUsI CABUTAIOTCS TakuM 06pa3oM, UTO LIeHbI 3asiBOK NeEpecekaroTcsl, napamMeTpbl cumta-
H0TCA HEKOPPEKTHBLIMW, CABUI HE BbINOJTHAETCS, BblAaeTcs coobLieHne 06 owmbke.

* Ecnu npu casBure napbl 3asBOK OfHa U3 HUX HATKHyNacb Ha KPOCC-CAEsKY (CBe,EI,eHVIe C 3asBKoiA oT Toro xe VIHH, nubo knneHTckoro
perm:Tpa), OHa OTKaTbIlBaeTCAd, a Apyrad 3asBka caBuraeTca.

* [Mpu nepeasunxke 3asBOK date_exp NepeHOoCATCA B HOBbIE 3adABKN.

* B pesynbratax 06paboTkn KomaHabl nons order_id1 v order_id2 3anonHATCA HOMEpaMM HOBbIX 3asIBOK. B criyyae, ecnim 3asiBka
He 6blna BbICTaB/eHa, COOTBETCTBYIOLLEE NOse OGHYNSIETCS.

* BbicTaBneHve npusHaka ncc_request o3Hadvaert, 4To nsmeHsetca "3anpoc K HKLL Ha 3ak/ioyeHne caenok ¢ y4acTHUMKOM Topros”. W3-
MEHATb 3anpocbl MOXET TOMbKO YHACTHUK KIMPUHTA, He ABAAIOLWMIACA O4HOBPEMEHHO YYaCTHUKOM TOProB, 1 TOMbKO C SIOTMHOB YPOBHS
P® n b®.

« Ecnn casur 3asBku Tuna Book-or-Cancel npuBoguT K ee UCMOIHeHUIO, TO CABUT OTKATbIBAETCS, a caMa CABMraemas 3asiBka 0cTaercst
B cUcTEME.

* Ecnun npu casure napbl 3as8BOK Tuna Book-or-Cancel Oo4Ha M3 HUX HaTKHyNacCb Ha UCNO/IHEHNE, OHa OTKaTblBAETCA, a Apyras 3asBKa
caBuraeTca.

* MNone compliance_id MOXET NPYHUMATL CreayoLme 3HaYeHNs:
""" (npoben nnu nyctas cTpoka) He 3anonHeHo/He 3agaHo
M PyuHoii BBOA,
B pesynbrate cpabarbiBaHWs YCIOBHOIO NopyyeHus (CTon-nocc)

R B pesynbrare pa6oTsbl anroputMa-poboTa
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A B pesynbrate anroputma aBToc/iefjoBaHns
D 3akpbITvie No3numun B pesynbstare He ucnonHeHHoro MarginCall

O6pawaem BHMMaHue, 4To napametp compliance_id He BAVSIET Ha 3akIl4YeHVWEe CAENKWA, He MPOXOAUT HMKAKON NpPOBEPKM
Ha [OONyCTMMble 3Ha4YeHUs1 U 6e3 M3MeHeHwuii otobpaxaetcs B wo3e (FORTS_REFDATA_REPL:orders_log/multileg_orders_log,
FORTS_USERORDERBOOK_REPL:orders) n nepegaetcsi B 0T4eTbl Perynsitopa. MicnpaeButb ero nocthakTym HEBO3MOXHO.

5.5. Metop IcebergAddOrder - lJo6aBneHne aincb6epr-sasBOK

Tun coobLeHns: 475
Tvn oTBETHOro coobLeHns: 180
Mcnonb3yetca gns fobaeneHns aicbepr-3anBok.

Ta6n. 128. Bxoagsawume napameTpbl

Nmsa napameTtpa Tun 3HaueHune no | Onucaxue
YMOMYaHUIO

broker_code c4 Kog, 6pokepckoit dovpmbl

isin_id i4 YHVKa/TbHbIN YACTOBOW UAEHTUMNKATOP NHCTPYMEHTA

client_code c3 Ko knueHTa

dir i4 HanpasneHus 3aaBku

type i4 Bug 3aa8Bku

disclose_const_amount i4 Konuuectso efnHUL, MHCTPYMEHTA B NMOCTOSIHHON COCTaBNSA0-
el "BcnnbiBatoLein” (BManMon) yactu ancbepr-3anskm

iceberg_amount i4 O6LLEee KONMMYECTBO UHCTPYMEHTOB B aiicbepr-3asBke

variance_amount i4 0 AMMNANTYLA OTK/IOHEHNA (B KOHTPaKTax) ciyyaiHoin Haf6aBKu
K BCN/bIBatLLEV YacTu aiicbepr-3asBku

price cl7 LieHa 3aaBku

comment c20 Mone kommeHTapus. [lo6aenserca B 3asBKy, cAenky. Moxer
MCMO/Mb30BaTbCA N0 COGCTBEHHOMY YCMOTPEHUIO paspaboTun-
KOB LLU/O3A.

ext_id i4 0 BHeLUHWiA HoMep. [lo6aBnsieTcs B 3asiBKy, CAENKY

is_check_limit i4 Mpu3Hak NPoBEPKM LEHOBbIX KOPWUAOPOB MO OMLUUOHHLIM 3as1B-
Kam

date_exp c8 [Jata ncteueHus 3asaBku. [Job6aBnseTcs B 3asBKYy.

dont_check_money i4 0 Mpu3Hak pacyeTa pMCKOB MO KIMEHTCKOMY pasfeny no JaHHOM
3anBke

ncc_request i1 0 Mpu3Hak 3anpoca Kk HKL| Ha 3akntoyeHne caenok ¢ y4acTHUKOM
TOpros

compliance_id cl . Cnocob BBoAa 3as1BKU

Ta6n. 129. Pe3ynbTat BbINO/IHEHUA

Nmsa napameTtpa Tun 3HaueHune no | Onucaxue

YMOTYaHUIO

code i4 Koga Bo3Bparta

message c255 TekcT coobLleHus

iceberg_order_id i8 MaeHTndbmkaTop ancbepr-3asBku

Kogbl Bo3BpaTa KOMaHab!:

0 ycnex BbINO/IHEHWA onepauun
[pyroe 3HayeHne owmbka
MpumeyaHus:

* lMone dir MOXeT NPUHUMATL CrefytoLimne 3HaUYeHNS:
1 3adBKa Ha NOKYMKy

2 3asBKa Ha Npofaxy
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5.6.

Mone type MOXET NpUHMMATb CNneaytoLme 3Ha4eHns:

1 KOTMpOBOYHAs 3asiBKa (OCTaeTCsi B ouepeam nocsie YacTUYHOTO CBeAEHWS)

4 3asBka Book-or-Cancel (Lenmkom BCTaeT B CTakaH Wan CHUMaETCS)

B none price 3afaétca LeHa 3asiBkM B CTPOKOBOM BUAE ‘nnnnnnnnnn.mmmmm’.

Mone comment He [OMKHO cogepxaTtb ynpasastowmx cumeonoB (0x00-0x1F 1 0x7F) n none fo/MKHO KOHBEPTMPOBaThes 13 cpl251 B
utf-8.

Mone is_check_1limit moxeT NpuHMMaTh cneaytoline 3HavyeHus:
0 He BbINOMHATL NPOBEPKY SIMMUTOB LiEH OMLYOHOB
1 BbINONHATL NPOBEPKY IMMUTOB LiEH OMLMOHOB

B none date_exp 3apaétca gata ucreveHus 3aaskv B suge 'YYYYMMDD'. Ecnv B kavecTBe AaHHOro napamMetpa nepefaércs nycras
CTpOKa, TO 3asBKa cunTaeTca 06bI4HON. MNpn 3a8aHHON AaTe 3asBka byAeT aBToMaTUYeCKy NepeBbICTABAATLCS B CNEAYIOLLYI0 CECCUID,
HO - Mosnyyas Npy 3TOM HOBbI HOMEP 1 HOBOe BpeMsl. TakuM 06pa3om MoslyvatoTCs «MHOTOAHEBHbIE» 3asBKU. Bpems nx xusHu — oo
ncTeveHVsa patbl. 3as8BKM C UCTEKLIER AaToli 6yayT aBTOMaTMYeckn CHUMAaTbCS Moc/e 3aBeplueHnst BedepHeli ceccun (eCnu oHa ecTb
B 3TOT fleHb), YXXe HOoublo. [1pn nepesbICTaBNEHNN [eNatoTCs NMPOBEPKN Ha Ha/IMYMe UHCTPYMEHTA, KMeHTa, JOCTaTO4HOCTU CPefCTB.
JonycTumblil fuanasoH faTbl: >= CerogHsALWHero AHs, <= 0fHOro roga snepes.

MapameTp 3asBkn dont_check_money npvHUMaeT criefylowme 3HaueHns:
o 0 - npoBepsiTb 06ecneyeHre Ha ypoBHE K/IMEHTCKOro pasgena
o 1 - He npoBepsATb 06ecneyeHne Ha YpOBHE KIIMEHTCKOro pasgena

MapameTp MOXET UCMO/b30BATLCS SIOTMHOM, UMEIOLMM CrieLmaibHoe paspelleHve. B ciyuae, ecnv gaHHblii donar 6yaeT ycTaHoBNeH y
3asBKy, NOAABAEMON C /IOTMHA, Y KOTOPOro AaHHOE pa3peLueHne OTCYTCTBYET, 3asiBka Gy4eT OTBeprHyTa.

BbicTaBneHune npusHaka ncc_request o3HavaeT, 4To 3asBKa ABnsieTca 3anpocom K HKLL Ha 3ak/itoueHne cienok ¢ y4acTHUKOM TOProB.
Vcnonb3yeTca Ans yperynmpoBaHnsa HeUCNOMHEHHbIX 06A3aTeNbCTB yYacTHVKA TOProB nepeg y4acTHUKOM K/IMPpUHTa, B TOM yucne, B
Cny4yae HefoCTaTO4YHOCTN 06ecneyeHns y4acTHVKa TOpros. 3anpoc MOXET NoAaBaTbCs TOMbKO YYACTHUKOM K/TMPUHTA, He ABASIOLLUMCS
O[lHOBPEMEHHO Y4aCTHUKOM TOProB, U TOJILKO C J/IOTMHOB YPOBHA P® 1 BO.

Mone compliance_id MOXeT NPUHUMATL CiefytoLime 3Ha4YeHUs:
" " (npoben nnm nyctas CTPoKa) He 3anonHeHo/He 3agaHo

PyuHoii BBOA,

B pesynbrate cpabatbiBaHWs YCNIOBHOIO NopyyeHust (CTon-nocc)

B pesynbrare pa6oThbl anroputMa-poboTa

B pesynsrare asiroputMa aBToc/ief0BaHusi

O >» v VW =Z

3akpbiTve No3nLumM B pesynsrare He ucnonHeHHoro MarginCall

Ob6pauiaeM BHMMaHWe, 4YTo napameTp compliance_id He BNWSIET Ha 3ak/lOUYeHVE CAEMKW, He MPOXOAMT HMKaKoi NpoBEpKM
Ha gonyctumble 3HavyeHus 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.

Metop IcebergDelOrder - YapaneHue aiic6epr-3aasBokK

Tun coobuyeHus: 464

Tvn OTBETHOrO CO06LLEeHNs: 182

Vcnonb3ayetcs ansa yaaneHus aincbepr-3asaBok. KomaHaa MoxeT oTpabatbiBaTb kak o public_order_id, Tak 1 no private_order_id. KomaHza
no public_order_id 6yayT pa6oTaTb TO/IbKO, €C/IM BUAMMas 4acTb C TakuM HOMEPOM elLlle ecTb B cucteMe (He 6blna cBefeHa), B MPOTUBHOM
cnyyae 6yAeT Bo3BpaLleHa olwmnbka 06 OTCYTCTBUM 3asBKM C Takum HOMepoM. [oToMy pekomeHayeMm paboTaTth ¢ aicbepr-sasskamu no
private_order_id.

Ta6n. 130. Bxogswue napameTpbl

MNmsa napameTtpa Tvn 3HayeHune no | OnucaxHvne
YMO/TYaHUIO
broker_code c4 Kop, 6pokepckoit dovpmbl
order_id i8 Kop 3asBkn ons ypanexHus
isin_id i4 YHUKaU/TbHbI YAC/TOBOI NAEHTUMKATOP MHCTPYMEHTA
ncc_request i1 0 Mpu3Hak 3anpoca k HKL|, Ha 3akntioyeHne cAenok ¢ YYacTHUKOM
TOpProB.
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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.
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» [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)

190




10.10.2024 PLAZA Il wnto3 Bepcua 7.30
» 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
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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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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.

4180 Own6Ka BO BXOAHbIX NapameTpax: nosie KOMMeHTapuii CoAePXUT HeAOoMNYCTUMbIE CUMBO/IbI.

4200 MopyyeHve He noaTeepxaeHo. He nogkntoyeH MASTER nornH yyactHuka Topros.

4201 MopyyeHne He noaTBePXKAEHO. MNPEeBbILLEHO OTK/IOHEHME LieHbl B MOPYYEHUN OT TeKyLUEel LieHbl.

4202 Mopy4yeHve He NoaTBEPXKAEHO. MMpeBbILEH MAaKCMaUlbHbIV 06bEM NOPYYEHNUST B KOHTPAaKTax.

4203 MopyyeHne He NOATBEPXAEHO. 3anpeLleH apecHblil pexvM.

4204 MopyyeHre He noaTBepPXAeHO. MNpeBbILIEH MaKCUMalbHbI 06beM NopyYeHUst B pyonsix.

4205 MopyyeHne He noaTBEPXAEHO. MNpeBbilleHa MakcumasibHasn paspeLleHHas pybnesas cymma nopyyeHuii 3a TOpro.bIi
[eHb.

4206 MopyyeHne He noaTBepXAeHO. MNMpeBbileHa MakcuMasibHas paspeLleHHas no3numns B KOHTpakTax Ha Mokynky.

4207 [MopyueHve He noaTBepxaeHo. MpeBbilleHa MakcumasibHaa paspelleHHas No3nuUmus B KOHTPaKTax Ha npogaxy.

4208 lMopyyeHne He noaTBepXaeHo. [nA ykazaHHOro SMA norvHa npesbIWeHO KONNMYeCcTBO O4HOBPEMEHHO YCTaHOB/EH-
HbIX OrpaHUYeHNi Ha pasmep NO3ULUM MO Pa3INYHLIM KIMPUHTOBLIM pasgenam.

4220 [ns nonb3oBaTens yCTaHOB/EH 3anpeT Ha COBEPLUEHNe TOProBbIX onepauuii.

4221 Onepaupus 3anpeLeHa npu coBnageHnn y4acTHUKa K/IMpUHra U y4acTHUKa TOProB B O4HOM JimLe.

4222 Y yyacTHUKa KIMPUHra HeT NpaB Ha BbIMO/IHEHME onepauuii ¢ 3asiBkamu.

4223 Y yyacTHVKa TOpProB HeT npas Ha oTnpasky 3anpoca HKLL.

4224 Y aKkTMBHbIX MacTep /I0fVHOB HET NpPaB Ha COBEpPLLEHNEe 3TOI onepauuu.

4225 B OTHOLIEHMM YYacTHMKA KNIMPUHIa NPOBOAMTCS INKBUAALMOHHDBIA HETTUHT, 3anpeLLeHo BbiNOSIHEHNE N06bIX onepa-
L.

4226 [ns B® 3anpelleHbl TOProBble onepaLmn B yTPEHHIOK CECCUI0, KPOME onepauuii CHATUS 3asiBOK.

4230 Ha 6pokepckoii orpme gocTaTtouHo obecneyeHuns, 3asBKkn CHATbI He ByayT.

4258 AfpecHble aiicbepr-3asBku 3anpeLleHbl.

4259 MepemeLleHne ancbepr-3asiBOK napamm 3anpeLLeHo.

4260 Pasmep BuaMMOIi yacTu alicbepr-3asBkv MeHbLLIE MUHUMa/IbHO AOMYCTUMOrO 3HAUYEHUS.

4261 Pa3mep BMauMoii YacTu alicbepr-3asBku 60/bLUIe pa3mepa alicbepr-3asBKiu.

4262 Pasmep cnyvaiiHoli Hag6aBkn 60/bLLE MaKCUMa/IbHO AOMYCTVMOTO 3HAYEHNS.

4264 Pasmep cnyyaliHoii Hagb6aBky MeHbLUe HyNs.

4266 Ha PK ycTtaHoBneH pexviMm 6710KMpoBky AAMUHUCTPATOPa TOProBOi CUCTEMBI.
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4268 MepemelleHne aiicbepr-3asiBok BO3MOXHO TOSIbKO MO LiEHE.

4269 B appecHoii 3asiBKe Hefb3sl ykasbiBaTb AaTy UCTEYEHNS 3asiBKU.

4280 Owwmbka BO BXOAHbIX MapameTpax: He 3aaaH napameTp "Kog kniveHTa".

4281 OwnbKa BO BXOAHbIX NapameTpax: HeJoMnycTMMOoe 3HaYeHne napameTpa "Tvn 3anperta”.

4282 OLwmbKa BO BXOAHbIX NapameTpax: Ana napamerpa "Pexum paboTtbl" = 12 He MOXeT 3afasartbes "Macka 3anpeTtos”
=0.

4283 OwrbKa BO BXOAHbIX NapameTpax: HelonycTuMoe 3HadeHue napametpa "lMpuoputet".

4300 MepecTaHoBKa 3asBOK 3anpeLleHa B ayKLyOHe OTKPbITUS.

4301 VIHCTPYMEHT HeonyCcTUM B ayKUMOHE OTKPbITUSA.

4302 FOK n IOC 3as1BkuM 3anpeLleHbl B ayKLUMOHe OTKPbITUS.

4303 AfpecHble 3asBK/ 3anpeLleHbl B ayKLMOHE OTKPbITUSA.

4304 HaiifeHa kpocc-3asBka B ayKLOHe OTKPbITUS.

4305 BOC 3asBku 3anpeLyeHbl B ayKLMOHE OTKPbITUSA.

5052 Mopy4yeHre Ha UCNoNHeHNe BEYHOTO (oblovepca He 06paboTaHo. B cyLlecTByOLWEM NOPYYEHNUN C MPUCNAHHLIM HO-
MepoM Apyrue: "Kof KnneHTa" n/mnm "MHCTpyMeHT".

5053 Mopy4yeHre Ha UCNONHEHNe BEYHOro hblodepca He 06paboTaHo. MaeT NpoM. KIMPUHL. YAansATb NOPYYEHUs HeMb3s.

5054 MopyyeHne Ha NCNoTHeHNe BeYHOro diblovepca He 06paboTaHo. AeT NpoM. KMPUHT. I3MeHSATb NOPYYEHNs HeNb3s.

5055 [MopyyeHre Ha UCnosHeHne BEYHOro hbtouepca He obpaboTaHo. He HailAeHO nopyyeHne no HoMepy A1 ygasie-
HUA/M3MEHeHNS.

5061 [MopyyeHre Ha UCMOSTHEHUE BEYHOIO (Pblouepca He 06paboTaHo. Bpems BBoAA NOPYYEHMn OKOHUMIOCH.

5062 Mopy4yeHre Ha UCnonHeHne Be4Horo blodepca He o6paboTaHo. HeT Takoro KNMEHTCKOro cyeta.

5063 MopyyeHne Ha NcnonHeHne Be4HOro hbloyepca He o6paboTaHo. He HaligeHo nopyyeHne ansa yaaneHus.

5064 MopyyeHre Ha CNoNHEeHNe BeYHOro hblouepca He 06paboTaHo. HeT npaB Ha BbINOSIHEHNE onepalymn.

5065 [MopyyeHre Ha UCMOSTHEHNE BEYHOIO (hblouepca He 06paboTaHo. He HaliieH MHCTPYMEHT.

5069 Mopy4yeHre Ha UcnonHeHne Be4Horo btovepca He obpaboTaHa. OWmn6Ka NPy BbIMNOMHEHNUM OnepaLmn.

5071 MopyyeHne Ha 1cnosHeHve BEYHOro hbtoyepca He obpaboTaHo. HegonycTiMoe 3HaveHve Kon-Bo diblo4epcoB A/1s
NCNOSTHEHWS.

5072 MopyyeHre Ha UCNONHEHNe BeYHOro (hblovepca He 06paboTaHo. ELLE He NpuLL/Io BpEMS No4ayun MOPYUEHWIA.

5073 MopyyeHre Ha UCNOSTHEHME BEYHOTO (dbloyepca He 06paboTaHo. HelonyCTUMbIV MHCTPYMEHT.

10000 CuctemHasn owmbka npy 06paboTke COOBLLEHNS.

10001 Heun3BecTHbI TUM COOBLEHMS.

10004 HeponycTumbIii TMN COOBLLEHNUS.

10005 MpesbiweH pasmep MQ-azpeca.

10006 OwnbKa Npy NapcuHre coobLLEHNS.
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